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B TIepMcKoM Hal\HOHaJlhHOM HCCJIe.[(OBaTeJIh

CKOM nOJJHTeXHH'ICCKOM )'HHscpCHTeTe 

OT3LIB 

Ha aBTopetllepaT AHccepTaUHH 


OmenKoBa HBaHa AiIeKceeBH'Ia 


<illOBblmeHHe TO'lHOCTH MaKpOlKOHOMH'ICCKOrO aHaJIH3a H nporn03HpOBaHHH B PW Ha 


OCHOBC AHHaMH'ICCKOrO CTOXaCTH'ICCKOrO MO):leJIHpOBaHHH», npCACTaBJIeHll)'1O K 3alJlHTC 


Ha COHCKaHHe Y'IcHoif CTcnCHH KaH):IH.[(aTa lKOHOMH'ICCKHX HaYK no CnCUHaJIbHOCTH 


08.00.13 MaTCMaTH'ICCKHC H HHCTPYMcHTaJIbHblC MCTO):\bI lKOHOMHKH 


MaKp03KOHOMHqeCKaJ!: nOJIHTHKa B COBpCMeHHOM MHpC OqCHb TeCHO B3aHMo.[(eHCTByeT C 

3KOHOMHlfeCKOH TCOPHcit MHorHc OlIlH6KH MaKpooKOHOMHqeCKOH nOJIHTHKH nOCJIYll<HJIH 

TOJIqKOM .[(JIlI pa3BHTHlI TeopHH, KOTOPaJ!: II03BOJIHJIa B '[(aJlhHCHIIJCM 3THX OlIJH60K H36clKaTb. 

PCBOJIIOl\HlI paJ.lHoHaJlbHbIX OlKH'[(aHHH npOH30lIJJIa B ClllA KaK peaKl\HlI Ila HCCIIOco6uOCTb 

CYl11CCTBYlOl11HX 3KOHOMCTpHqCCKHX Mo'[(eJIeH IIpe,[(CKa3aTb pc3YJIbTaTbl 3KOHOMHqeCKOH IIOJJH

TIlKH, HCCIIOco6IlOCTb Ilaii'm BhIXO,[( H3 3KOHOMIlqCCKOrO Kpll3Hca. )J;aHHaJ!: PCBOJIIOUHlI IIOCJIy

lKHJIa TOJIqKOM .[(Jlll pa3BHTHlI Mo.[(eJlCH o6mero paaHOBeCHlI, OCHOBHblM 3JICMCHTOM KOTOPblX 

lIBJlllJOTClI PaIlHOHaJIbHblC OlKll.[(aHHlI arCHTOB. B nOCJlC.[(Hlle rO,[(bl yqeHble C IIOMOl11blO Pa3BIl

THlI BbIqllCJJHTCJJbHbIX TCXHOJIOrHH HayqllJIHCb oueHIlBaTb .[(aHHble MO.[(CJJH H HCnOJIb30BaTh HX 

,[(JIll 061>lICHCHHlI Ha6JJIO.[(acMoM M3Kp03KOHOMHqeCKOH '[(HHaMHKH. L(eHTPaJIbHble 6aHKH MHO

rHX CTPaIl HCnOJIb3yIOT .[(HHaMHqeCKHe CTOXaCTHqeCKHC MO):leJJH o6111ero paBIlOBeCHli (DSGE 

Mo.[(eJIH) .[(JIlI MO,[(CJIHPOBaHHlI H nporH03HpOBaHHlI, 'ITO II03BOJJlIeT 11M yseJIHqHBaTb TOlfHOCTb 

nporn03a 3KOHOMHqCCKOH ,[(HHaMIlKH H IIporH03a OTKJJHKa 3KOHOMHKH Ha H3MCHeHHlI B 3KOHO

MHqeCKOH IIOJJHTIlKe. 

)J;HccepTaJ.lHlI OmCIIKOBa If.A. nOCBlIl11eHa pa3pa6OTKe MeTO'[(OJJOrllll MO'[(CJJHpOBaHHlI H 

IIporH03HpOBaHIl1l MaKP03KOHOMIlqeCKHX npoueCCOB B 3KOHOMHKe POCCHH Ha 6a3e Mo.[(eJIH 

o6mero p3BHOBeCHlI, ,[(onOJIHeHHOM ad hoc ypaaHcHHlIMH, OIIHCbIBaIOl11llMH Pa3JJHqHble acneK

TbI clJ)'HKUHOHHpOBaHHe PblHKOB B POCCHH. CclJOPMYJJHpOBaHHaJ!: B HCCJJe.[(OBaHHH ueJJb H 3a.[(3

qH npe,[(cTaBJIlIJOTCli BaJI<HbIMH, npelK,[(e Bccro, C npaKTHqeCKOH TOqKIl 3peH1l1l, npll o6cqeTe 

Pa3JIHqHbIX cucHapHcB .[(JIll MaKp03KOHOMHKH POCCHH, a TaKlKC npH o6cYlK,[(eHHH B03MOlKHbIX 

BapHaHTOB npoBc'[(eHHlI .[(eHClI<HO-KPC,[(HTHOH nOJIHTIlKIl. nHqHbIM BKJla.[( aBTopa H HOBIl3Ha no

JJyqeHHblx pe3YJlbTaTOB He Bbl3blBacr COMHCHHlI. Pe3YJJbTaThl ,[(HCCCpTaJ.l1l1l HCnOJIb3yIOTClI B 
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rrporpaMMHoM rrpol1)'KTe «IIPOfH03», KOTOPblii rrpe,[lCTaBIDIeT coooii HHCTpYMeHTaJIbHOe 

Cpe,[lCTBO ,!lJIJI pellIeHHJI 38,[(a'l rrpOrH03HPOBaHHJI rrpOl\eCCOB B 3KOHOMHKe POCCHH. 

,n:OCTOHHCTBOM paooTbI JlBJIJleTCJI :lKeCTKaJI opHeHTaQHJI rrpoBe,!leHHOrO aHaJIH3a Ha pe

3YJlbTaT: paJpaooTKY nporpaMMHOrO npol1)'KTa .1lJlJl nporH03HpOBaHHJI MaKP03KOHOMH'leCKOH 

,!lHHa.'4HKH . .ll:IDI 3Toro aBTopy rrpHllIJlOCb pellian CJIO:lKHyro 38,[(a'lY COBMellIeHHJI H3BeCTHbIX 

TeOpeTH'leCKHX MaKp03KoHOMH'leCKHX 4>parMeHToB C peaJIbHbIMH ,!laHHbIMH H ocoOeHHOCTJlMH 

3KOHOMHKH POCCHH. B pe3YJlbTaTe rrOJlBHJlCJI aBTOpcKHH BapHaHT MO.1leJIH ,!lJlJl nporHo3HpoBa

HHJI POCCHHCKHX BpeMeHHblx PJl.1l0B, KOTOPbIH B orrpe,!leJleHHbIX rrpe.1leJlax rrpO,!leMoHc1'pHPOBaJI 

CBOIO cnocooHoCTb pellIaTb nOCTaBJleHHbIe nepe.1l HHM 38,[(a'lIL 

IIpH rrp0'lTCHHH aBTope4>epaTa TaK)Ke B03HHKJlO H HeCKOJlbKO BonpocoB H 3aMe'laHHii: 

1. 	 ABTOpy CTOHJlO ObI nO,!lp06Hee pacCM01'peTb BOrrpOC 3BOJllOl\HH DSGE MO,!leJleH H 

npHBeCTH OCHOBHbIe ypaBHeHHJI, OnHCbIBaIOlliHe OrrTHMaJIbHOe nOBe.1leHHe areHTOB, 

KOTOpbIe rrpH arperHpOBaHHH ,!laIOT HcrroJlb3yeMbIe B pa60Te ypaBHeHHJI MaKp03KOHO

MH'leCKOH ,!lHHaMHKH. B pa60Te TaK:lKe He YlIOMJlHYTO OOlllenpHHJlToe HaJBaHHe ,!laH

HOH MO,!leJlH (HOBaB KeHHCHaHCKaJI MO,!leJlb) H He XBaTaeT CCbIJIOK Ha OPHrHHaJIbHbIe 

pa60TbI, B KOTOPblX ,!laHHaB MO,!leJlb lIO.1lPo6HO aHaTIH3HpyeTCJI, Ol\eHHBaeTCJI, yco

BepllIeHCTBYeTCJI. 

2. 	 ECJlH aBTop 3aJIBJlJleT B KaqeCTBe OCHOBHoro cnocooa 4>OPMHPOBaHHJI OlKH,!laHHH 

«8,[(anTHBHyro cxeMY», TO OH 60Jlee He MO:lKeT rro.qaraTbCJI Ha BbIBe,!leHHOe ,!lID! CJIyqaB 

pal\HOHaJIbHbIX O:lKH,!laHHH ypaBHeHHe HOBOil KeHHCHaHCKOH KPHBOil WHJIHnca. B 'la

CTHOCTH ypaBHeHHe (7) Heo6xo,!lHMO BbIBO,!lHTb, Ha'lHHaJI C yCJIOBHJI arperHpOBaHlHI B 

MO,!leJIH KaJIbBO, Kor,;:(a TeKYlllaJI l\eHa npe.n:cTaBJUleTCJI 6eCKOHe'lHOH CYMMOil O:lKH

.n:aeMbIX B 6Y.1lYllleM OnTHMaJIbHblX l\eH MOHOnOJIHCTa, KOTopbIe 3aBHCliT OT peaJIbHbIX 

H3,!lep:lKeK. 

3. 	 AsTOP TaK:lKe HrHOpHpyeT 3Ha'!HTeJIbHyro KpHTHKY nO.1lXO,!la Ha OCHOBe 8,[(anTHBHbIX 

Q)KH,!laHHH, KOTOPaB B 80-x ro,!lax CHJIbHO CHH3HJla YBepeHHOCTb nOJIHTHKOB H 3KOHO

MHCTOB B B03MOl!\HOCTH HCrrOJIb30BaHHJI rrpOCTbIX 3KOHOMe1'pH'leCKHX Mo.n:eJIeH ,!lill! 

l\eJleH ynpaBJIeHHlI H npOrH03HPOBIlHHJI. ropaJ,!lO 60JIbllIerO BHHMaHHJI 3aCJIY:lKHBaeT 

lIO,!lXO.1l Ha OCHOBe 8,[(aIITHBHOro o6yqeHHJI, KOr,!la O:lKH.n:aHHJI 4>0PMHPYIOTCli Ha OCHO

Be 3KOHOMe1'pH'.eCKoro TeCTHpOBaHHJI OlIpe.n:eJIeHHblX B3aHMocB1I3eii, KOTopoe MOryr 

rrpOBo.n:HTb orpaHH'leHHO PaQHOHaJIbHbIe areHTbl. A.n:anTHBHble O:lKH.1laHHJI - 3TO '!aCT

HbIH H He O'leHb peaJIHCTH'!HbIH CJIyqaii 8,[(aIITHBHOrO ooy'!eHHlI, Kor.n:a areHT npl1HH

MaeT pellIeHHlI HCX0.1lJl 113 O.1lHOrO HaOJIlO.1leHl1l1 - nOCHe,!lHerO 113BeCTHOro eMY rrepHO

,!lao 
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