B pucceprauuoHibii coseT A 212 .188.09 va Gase
NepmcKoro HAUMOHAALHOFD UCCNBAOBATE/bLKOTO
MONUTEXHUMECKOTO YHUBepCcuTeTa W Flepmokoro
rOCYAApCTEEHHOTO HALMOHAMBHOD
WCCABAOBATETbCHOTO YHUBEPCHUTETA

OT3bIB
Ha asropedepar AnccepTaguoHHoN paboTbt Owenkosa MBaHa Anekceesnua Ha Temy clloaviuenue
TOUHOCTH MIKPOIKOHOMMUUECKOTO aHANM33 ¥ NPOTHO3MPOBaHKA B PO Ha OCHOBE AHHAMMHMBCKOTD
CTOXACTUHECKOIO MOAEAMPOBAHUAY, NPEACTABNEHHON HA COMCKaHME YHEHOMN CTENEHW RauguaaTa
SKOHOMMUUECKIX HaYK ND cneyMancHocTy 08.00.13 — MartemaTtHyeckie M MHCTPYMEHTAALHDBIE MeTOLbI

SKOHOMMHEA

Oucceprauns Owenrosa Msada Anexceeswua npeactaBnaer coboil komnnercuoe
Hay4HO®  UCCAEAOCBaHME, [MOCBAWEHHOR BaXHOW  HapOAHO-XO3AMCTBEHHOW npobheme
NOBLILEHWS TOYHOCTH NPOTHO3MPOBAHNA Ha HALMOHANbHOM YDOBHE DKOHOMMKN. ARTYaNBHOCTE
BuiOpaHHCH Tembl MccaeaoBaHMA 0BOCHOBLIBAETCA HEeCBXOAMMOCTEIO YYETa NPU NOCTPOEHUM
Makpomoaene  OMMABHWA  IKOHOMMYECKMX  GreHTOB,  BHOCAIMMUX  CTOXACTHHECKYIO
HeonpeaeneHHOCTh B AVHAMUKY COLUMANBHO-IKOHOMWYECKOIO Pa3BUTUA rOCyn,apCcTea.

B anccepraumoHHoOM uccneaoBanmuu OWenkoBa M.A, paccmaTpUBaeTCA HOBBIA Noaxos, K
NOCTROEHUID AMHAMUMECKUX CTOXaCTMUECKUX MOAeneld, OCHOBAHHBIA Ha yuyete 3QanTUBHbLIX
OMMAIHUIA IKOHOMMYECKMX areHToB, Ha Gase oTedecTBeHHOro nporpammuiore obecnevenus
paspaboTtan nporpammHbIA KOMNARKC OAA  noctpoenuMa DSGE-mopened ¢ pasHbimu
npeanocklAkamy; pazpabotan HOBLIN NOAXOA K MOAENMPOBIHNIO BaNIOTHOTO KYPCa IKCNOPTHO-
OPMEHTUPOBAHHBIX SHOHOMMWK.

lNpeanowenHble cneuvbuKauum ypasHeduit anpobuposaHbl Ha aanHbix PoccuMCKOR
®denepaumy, B asTopedepate  NpeaCTaBASHO  pRIWEHUE  23J34M NeCTpoeHns
MAKPOIKOHOMMUHECKOW MOARAW ONA SKOHOMMKM POCCcUMM ¢ npumeHeHuem paspaboraHHoro B
ANCCRPTALMOHHOM MCCAEA0BAHUM HOBOTO KNACCA JUHAMMYECKUX CTOXaCTMYECKUX MOAEenei.
MHCTpYMEHTaABHAA peanu3auMa pa3paboTaHHOro asTOPOM METOAA NPUMEHAAACHL B CO3NaHKUK
NporpammHore Komnaerca «MPOTHO3., AuHamuueckas croxactMveckas mogpenn obugero
3KOHOMMYECKOTo paBHoBecHa Poccunidckol depepalin, O 4em TOBOPUT NpeacTaBneHHas &
apropedepaTe ¢cChiKa HA CBUAETENLCTEO O TOCYAAPCTREHHON PerucTPaLmMKM COOTBETCTBYIOWErO

NROrPpaMmMHOro pettiarin,
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Ha ocHose matepuanos asTopedeparta B KauecTse 3amMedaHud, CneayeT OTMETUTL, YTO B
Havecree dakTopa 3apyDeKHON CTAaBKW NPOURHTA aBTOP MCMOAb3YeT Y4eTHywo crasky PPC CLUA,
XOTA  MOMHO Obino Oul Takwe WCNOAb30BaTh c¢Taeky Esponelickoro UB  uam  ux
CpeaHeBIBeLeHHOR CONETAHHE.

Hecmorpa Ha  JAaHHOE  33aMevaHue pabora «MosbiteHue  TOUHOCTH
MAKPOBKOHOMMUYECKOrs aHaMMEa W NPOrHO3WMpoBaHUs 8 PO Ha OCHOBE JMHaMUYECKOrO
CTOXaCTUYECKOro MOAEAVPOBIHUAY BbINOAHEH3 H3 BLICOKOM YpOBHE, YAOBAEYTBOPAET BCEM
TpebOoBaHUAM, NPEeALABAAEMbIM K AUCCEPTALMAM, UMEET HAYYHYIO U NPEKTUYECKYID UEHHOCTD,
a ee asrop — Owenkos Uean Anerceesuy AOCTOMH NPUCBOGHWA yYEHOW CTENeHU KaHaMAaTa
IHOHOMUURCKUX HayK no cneuunanpHootn 08.00.13 ~ «Matemarvueckme M MHCTRYMEHTBNbHAA

METOAbI DHOHOMUKU D,

Aexan BeuepHe-3a0uHOTC GakyNLTETa BKOHOMMKM U
ynpasaeHun Nepmckoro duanana GTAQY BO
«HayroHaNbHbIN UCCNEAOBATENLCKIH YHUBEPCUTET
«BLICHIAR WKOAS SKOHOMMKY D, KO H.
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