
B A~ccepTa4~oHHb,i;j COSeT AM 212.188.09 Ha 6aae 

nepMcKoro Ha41.10Hal1bHoro I.1ccneAOBaTel1bCKoro 

n0I1~TeXHI.14eCKOro YH",eepc"'TeTa H nepMcKoro 

rOCVAapCTseHHoro Ha4"'OHal1bHOrO 

",ccl1eAOeaTel1bCKOrO YH",sepC"'TeTa 

OT3blB 


Ha aBTopeojlepaT A",ccepral.\l1oHHoil paGoTbl Oll.\enKoea HBaHa AIIeKceeBI14a Ha TeMY «nOBbiWeHl1e 


T04HOCTI1 MaKpo3KOHOMI14eCKOro aHalll1aa 11 nporH0311pOBaHI1R B P4I Ha OCHOBe AI1HaMI14eGKoro 


CTOXaCTI14eCKOro MOAelll1pOSaHI1R», npeACTaSI1eHI10M Ha COI1CKaHl1e Y4eHoil CTeneHI1 KaHAI1AaTa 


3KOHOMI14eCKI1X HaYK no Cnel.\l1allbHOCTI1 08.00.13 - MaTeMaTI14etKI1e 11 I1HCTPYMeHTallbHble MeToAbi 


3KOHOMI1KI1 


AI1CCepTal.\l1R Oll.\enKOBa lo1eaHa AIIeKceeBw-Ia npeACTaBI1ReT co6oi1 KOMnlleKCHoe 

HaY4HOe I1cClleAOBaHl1e, nocBRw,eHHoe Ba)l(HOil HapOAHo-xo3Ai1cTBeHHoi1 np061leMe 

nOBblWeHI1R T04HOCTI1 nporH0311pOBaHI1A Ha Hal.\110HallbHoM YPOBHe 3KOHOMI1KI1. AKryallbHoCTb 

Bbl6paHHoi1 TeMbl I1ccneAoBaHl11l 060CHoBbiBaeTCR Heo6xOAI1MOCTblO Y4eTa npl1 nOCTpOeHl111 

MaKpOMOAelleil 3KOHOMI14eCKI1X areHTOB, BHOCAll.\I1X CToxaCTl14eCKYIO 

HeonpeAelleHHOCTb B AI1HaMI-lKY COl.\l-IallbHO-3KOHOMI-I4eCKOro pa3BI1TI1R rOCYAapCTBa. 

B A"CCepTaI.\110HHOM I-ICClleAoeaH1111 Ow,enKOBa Io1.A. paccMarpl-lBaerCIl HOBblii nOAXoA K 

nOCTpOeHl-l1O AI-IHaMI14eCKI1X CTOXaCTI14eCKI-IX MOAelleil, oCHOBaHHblii Ha Y4eTe aAanTl-IBHblX 

o)l(I-IAaHI1i1 3KOHOMI-I4eCKI1X areHTOB. Ha 6a3e OTe4eCTBeHHoro nporpaMMHoro 06eCne4eHI11l 

pa3pa6oTaH nporpaMMHbli1 KOMnlleKe AIlR nOCTpOeHI1R DSGE-MoAelleil c pa3HbiMI-I 

npeAnoeblllKaMI-I; pa3pa6oTaH HoeblH nOAXOA K MOAelll1pOBaHl-l1O BalllOTHoro Kypea 3KenopTHO­

opl1eHTl1pOBaHHblX 3KOHOMI-IK. 

npeAllO)l(eHHble cnel.\l1q,I1Kal.\l-Il-I ypaBHeHI1i1 anpo61-1pOeaHbi Ha AaHHbix POCCl1i1cKOil 

B npeACTaelleHO peWeHl1e nOCTpOeHI-IR 

MaKp03KOHOMI14eeKOH MOAell11 AIlR 3KOHOMI1KI1 POCel111 C np"MeHeHHeM pa3pa6oTaHHoro B 

AI1CCepTal.\110HHOM l1ecneAoBaHl111 HOBoro KIlaeea AI1HaMI14eCKI-IX CTOXaCTI14eCKI1X MOAelleil. 

Io1HCTPYMeHTallbHaA peall113al.\I1A pa3pa6oTaHHoro aBTopOM MeTOAa npl1MeHAllaCb B C03AaHI111 

nporpaMMHoro KOMnileKca «npOrH03. AI1HaMI1"1eeKaR CTOXaCTI14eCKaR MOAellb o6w,ero 

3KOHOMI-I'IeCKOrO paBHOBeel1R POCCI-li1CKOH <l>eAepal.\l1l1)), ° 4eM roeOpl1T npeACTaBlleHHaR B 

aBTOpeq,epaTe CCblllKa Ha CBI1AeTellbCTBo ° rOCYAapCTBeHHoi1 perl1CTpal.\l111 COOTBeTCTBYIOw,ero 

nporpaMMHoro peWeHI1R. 

1 

http:08.00.13
http:212.188.09


 

http:08.00.13

