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Ha 6a3e TIepMcKoro Hal\HOHaJlhHOrO 

HCCne,L(OBaTenhCKoro 

YHHBepClITeTa TIepMcKoro 

rOCY,L(apCTBeHHoro Hal\HOHaJlhHOrO 

I1CCne,L(OBaTenhCKoro YHHBepCHTeTa 

OT3hIB 

oIjlUl{HaJIbHOrO onnOHeHTa ,lJ,OKTopa 3KOHOMH'IeCKHX HaYK, npoljleccopa 

naxTH3HHa AJIbOepTa PayljloBH'Ia Ha ,lJ,HCCepTaQHOHHYro paooTY Orn:enKoBa 

HBaHa AJIeKCeeBH'Ia «lIOBblrn:emle TO'lIiOCTH MaKp03KOHOMH'IeCKOro 

allaJIlI3a II nporl103l1pOBaHHg B P<I> Ha OCHOBe ,lJ,IIHaMII'IeCKOrO 

CTOXaCTII'IeCKorO MO,lJ,eJIlipOBaIlHg}}, npe,lJ,CTaBJIelillYro lIa COHCKaliHe Y'leHoii 

CTeneHH KaH,IJ,H,IJ,aTa 3KOHOMH'IeCKIiX lIaYK no cneQlIaJIbHOCTH 08.00.13 

MaTeMaTU'IeCKlle H HHCTpYMeliTanbHble MeTO,lJ,bJ 3KOliOMliKH 

AKryaJIbHOCTb TeMbl IICCne,lJ,OBalilm 

)J;HccepTaU:HoHHaJI pa60Ta I1.A. OIQerrKOBa «TIoBhlllleHHe TO'-lHOCTH 

MaKpo3KoHoMw·lecKoro aHaJlH3a H rrporHo3HpoBaHH51 B P<I> Ha OCHOBe 

)J,HHaMH'-leCKOrO CTOXaCTWJeCKOrO MO,L(enl1pOBaHH5!» nOCB51IQeHa pa3BIITI1IO 

MeTO)J,OB ,uI1HaMH'-leCKOrO CTOXaCTI1'-leCKOrO MO)J,enHpoBaHH51 o6IQero paBHoBecH51. 

)J;aHHbIH Knacc Mo,ueJIeii aKTI1BHO Hcnonb3yeTC5! Be,lJ,YIQI1MH MHpOBbIMH 

HHCTHTYTaMH H opraHaMH rocY)J,apCTBeHHoii BnaCTH B paMKax llmpOKoro 

HanpaBJIeHH51 Hccne,uoBaHHii, CB513aHHblX C H3YlJeHI1eM BJIH5!HH51 Mep 

rocy,uapcTBeHHoii nOJII1THKH Ha HaU:110HaJlhHYJO 3KOHOMI1KY. 

Ba)l(HbIM HanpaBJIeHl1eM pa3BI1TH5! ,L(HHaMHlJeCKI1X CTOXaCTHlJeCKI1X 

MO,lJ,eneH o6IQero paBHOBeCI151 (DSGE-Mo,ueneif) 51BJI51eTC51 a,L(eKBaTHoe 

MO,L(eJIl1pOBaHl1e O)l(H,L(aHI1H, Koropoe rr03BOnHJIO 6hl OTpa3HTh orpaHHlJeHHYIO 

paU:110HaJIbHOCTb 3KOHOMH'-leCKHX areHTOB. AKTYaJlbHbIM OCTaeTC51 Bonpoc 11 0 

B03MO)l(HOCTH npHMeHeHH51 )J,aHHbIX MO)J,enei1 ,!ln51 3KOHOMHKH Poccl'm. 
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C 

He}:(OCTaTO'lHYlO Hay'lHj'lO npOpa60TaHHOCTb B HaCTOj!I1\I1H MOMeHT I1MelOT 

BOnpOCbI Y'leTa HemiHeHHOH 3aBI1CHMOCTH MeJK}:(Y CTaBKOH npOIJ,eHTa H 

HHQ}]mUHeH, 'ITO OC06eHHO KPHTI1'lHO lvm CTpaH C BbICOKHMI1 TeMnaMI1 pOCTa IJ,eH. 

TaKjKe BaJKHbIM BonpOCOM j!BJIj!eTCj! onpe}:(eJIeHHe npaBI1JIa }:(eHejKHO-Kpe}:(HTHOH 

nOJII1TI1KH, KOTOPbIMH PYKOBO}:(CTBYlOTCJl ueHTpaJIbHble 6aHKH CTPaH 

3KcrropTHoopHeHTHpOBaHHOH 3KOHOMI1KOH. ilrHOpl1pOBaHl1e }:(aHHhlX ~aKTopOB 

npI1BO}:(HT K CHHJKeHl1lO TO'lHOCTI1 MaKp03KOHOMH'leCKOrO nporH03HpOBaHl1j!, 'ITO 

06YCJIaBJIHBaeT aKTYaJIbHOCTb pa3BHTl1j! MeTo}:(oB }:(HHaMI1'leCKOrO 

CTOXaCTl1'leCKOrO Mo}:(eJIHpOBaHHj!. 

Heo6xo}:(HMOCTb B IJ,eJIOCTHOM, 06'beKTHBHOM peIlleHI1H, B03MOJKHOCTH 

rrpOBe}:(eHHj! cueHapHblX paC'leTOB, BbICOKaJ! Tpy}:(oeMKOCTb BbI'lHCJIlITeJIbHbIX 

rrpoue}:(yp - BCe 3TO 06YCJIaBJII1BaeT aKTYaJIbHOCTb aBToMaTH3aIJ,HI1 rrpouecca 

rrOCTPoeHI1Jl DSGE-Mo}:(eJIeH Ha OCHOBe pa3pa60TaHHoro rrporpaMMHoro 

KOMrrJIeKca. 

B 3TOH CBJl311, TeMa }:\I1CCepTaIJ,I10HHOH pa60TbI il.A. OI1\errKOBa, 

rrocBj!I1\eHHaJ! rrOBblIlleHHlO TO'lHOCTI1 MaKp03KOHOMH'leCKOrO rrporH03HpOBaHHj! 

Ha OCHOBe }:(HHaMH'leCKOrO CTOXaCTH'leCKOrO Mo}:(eJIHpOBaH~, HeCOMHeHHO, 

j!BJIJleTCj! 3Ha'lHMOH H aKTYaJIbHOH. 

CTeneHb 060CHOBaHHOCTH HaYlJHblX nOJlo~eHldi H BbIBO~OB 

~HccepTaUHOHHoii pa60Tbl 

06oCHOBaHHOCTb HayqHblx nOJIOJKeHHH, BbIBO}:(OB H peKOMeMaUHH 

orrpe}:(emleTcj! JIOrl1KOH I1CCJIe}:(oBaHHj!, OTpaJKalOI1\eH B3al1MOCBj!3b l\eJII1 11 3a}:(a'l, 

peIlleHHe KOTOPbIX rr03BOJII1lIO aBTOpy He TOJlbKO pa3pa60TaTb HOBbIe 

MeTO}:(OlIOrH'leCKHe rrO}:(XO}:(bI K arperHpOBaHHlO npOH3BO}:(CTBeHHbIX ~YHKIJ,HH, HO 

H pa3pa60TaTb rrporpaMMHblH KOMIIJIeKC, rrpe}:(Ha3Ha'leHHhlH }:(Jlll rrpOBe}:(eHHlI 

CIJ,eHapHbIX rrp0rH03HbIX paClJeTOB Ha OCHOBe DSGE-Mo}:(eJIeH. 

060CHOBaHHOCTb HaY'lHblX rrOlIOJKeHHH H BbIBO}:(OB }:(HccepTaIJ,HOHHOH 

pa60Tbi rrO}:(TBepJK}:(aeTcj! KoppeKTHOH rrOCTaHOBKOH IJ,elIeH H 3a,n:a'l HCClIe}:(OBaHHJl, 

pe3YJIbTaTaMH 3MrrHpH'leCKOH OIJ,eHKH TOlJHOCTI1 pa3pa60TaHHblX Mo}:(eJIeH, 

rrpHMeHeHHeM MeTO}:(OB MaKp03KOHOMHlJeCKOrO aHaJIl13a, craTHCTH'leCKOrO 

aHaJIH3a, CTPYKTypHOro aHaJIH3a, 
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CTOXaCUi'IeCKoro MO,ll;eJIHpOBaH}l5I o6II.{cro paBHOBCCHlI, 3KOHOMCTPH'ICCKOrO 

MO,ll;eJIHpOBaHHlI, 3KCrrepTHbIC MeTO,ll;OB. 

Pe3YJIbTaTbI HCCJle,ll;OBaHlUl, IIX HaY'lIIaH HOBH311a 11 3I1a'IIIMOCTb 

UeJIbIO ,L{HCCCpTal\HH JlBJIlIeTCJl pa3BHTHe 3KOHOMHKO-MaTCMaTH'IeCKHX 

MeTO,ll;OB MO,L{eJIHpOBaHHJl ,L{HHaMH'IeCKoro CTOXaCTH'IeCKOrO o6lI{ero paBHOBeCHli 

,L{JIJl rrporH03HpOBaHHJl MaKp03KOHOMH'IeCKHX npOl\eCCOB POCCHH. 

)J;HccepTal\HOHHali pa60Ta H3JIO)KeHa Ha 119 CTpaHHl\aX MaII1HHOrrHCHoro 

TeKCTa, COCTOHT H3 BBe,ll;eHHlI, TPex rJIaB, 3aKJIIO'IeHHlI, rrpHJIO)KeHHJl, 

HJIJIIOcTPHpoBaHa 24 Ta6JIHl\aMH H 15 pHcYHKaMH. bH6JIHorpacpH'IeCKHM crrHCOK 

CO,L{ep)KHT 109 HaHMeHOBaHHlI JIHTepaTYpHblx HCTO'IHHKOB, B TOM 'IHCJIe 81 

OTe'IeCTBeHHbIX, 28 3apy6e)KHblx. 

I1pHBe,ll;eHHbIe B pa60Te Hayq:Hble rrOJIO)KCHHlI, BbIBO,ll;bI H pe3YJIbTaTbl 

COOTBeTCTBYIOT 06JIaCTH HCCJIe,ll;OBaHHJl Crrel\HaJIbHOCTH 08.00.13 

«MaTeMaTH'IeCKHe H HHcTPYMeHTaJIbHble MeTO,ll;bI 3KOHOMHKH» I1acrropTa 

Cnel\HaJIbHOCTeH BAK P<I> - rryHKTY 1.3. «Pa3pa60TKa H HCCJIe,ll;OBaHHe 

MaKpOMO,L{eJIe/1 3KOHOMH'ICCKOH ,ll;HHaMHKH B YCJIOBHJlX paBHOBeCHJl H 

HepaBHOBeCHJl, KOHK)'peHTHOH 3KOHOMHKH, MOHOnOJIHH, OJIHrOnOJIHH, CO'IeTaHHJl 

Pa3JIH'IHbIX CPOPM co6cTBeHHocTH»; rryHKTy 1.6. «MaTeMaTH'ICCKHH aHaJIH3 H 

MO,L{eJIHpOBaHHe rrpOl\eccoB B cpHHaHcoBOM ceKTope 3KOHOMHKH, pa3BHTHe MeTO,ll;a 

cpHHaHcoBoH MaTeMaTHKH H aKTYapHblx paC'IeToB»; nyHKTy 1.8. 

«MaTeMaTH'IeCKOe MO,ll;eJIHpOBaHHe 3KOHOMH'IeCKOH KOH'bIOHKTYpbI, ,L{eJIOBOH 

aKTHBHOCTH, orrpe,ll;eJIeHHC TpeH,ll;OB, l\HKJIOB H TeH,L{CHl\HH pa3BHTHlI»; rryHKry 2.6. 

«Pa3BHTHC TeOpeTH'IeCKHX OCHOB MeTO,ll;OJIOrHH H HHCTPYMeHTap}l5l 

rrpoeKTHpOBaHHJl, pa3pa60TKH H COnpOBO)K,ll;CHHJl HHcpopMal\HOHHbIX CHCTeM 

cy6'beKTOB 3KOHOMH'ICCKOH ,ll;elITCJIbHOCTH: MeTO,ll;bI CPOPMaJIH30BaHHoro 

npe,L{CTaBJIeHIUI rrpe,ll;MeTHOH 06JIaCTH, rrporpaMMHble Cpe,L{CTBa, 6a3bI ,ll;aHHbIX, 

KoprropaTHBHble XpaHHJIHlI{a ,ll;aHHbIX, 6a3bI 3HaHHH, KOMMYHHKal\HOHHble 

TeXHOJIOrHH»• 

ABTOPOM pa3pa60TaH HOBbIH KJIaCC DSGE-MO,L{eJIeH, Y'IHTbIBaIOII.{HH 

a,L{arrTHBHble O)KH,L{aHHSI 3KOHOMH'IeCKHX areHTOB, 'ITO ,L{aeT B03MQ)J(HOCTb 

rrpHMeHJlTb ero AID! MO,ll;eJIHpOBaHHlI 3KOHOMH'ICCKHX CHCTeM C orpaHH'IeHHO 

PaQHOHaJIbHbIMH areHTaMH (cTP. 46-53). 
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ABTOPOM pa3pa60TaHa KpaTKOCpOqHruI ~HHaMHqeCKruI CTOXaCTHLJeCKruI 

MO,UeJIb o6ll\ero paBHOBeCml 3KOHOMHKH POCCHH, B OTJIHLJHe OT CYll\eCTBYlOll\HX 

aHarIoroB BKJIlOqalOll\a~ ypaBHeHH~, nOJIyqeHHble C nOMOll\blO 3KOHOMeTpHqeCKHX 

MeTO,UOB, 'ITO n03BOJIHJ10 MO,UeJ1HpOBaTb paBHOBeCHble 3HaLJeHH~ nOKa3aTeJIeM Ha 

OCHOBe $aKTOpHbIX, a He 3KCTpan0J1~l\HOHHblX 3aBHcHMocTeM H, KaK CJIe,UCTBHe, 

nOBblCHTb TOqHOCTb nporH03HbIX oueHOK. (CTp. 62-76, 84-100). 

ABTOPOM BbIBe,UeHa KaLJeCTBeHHO HOBruI Mo,UeJIb nporHo3HpOBaHID! 

BarIlOTHOro KYpca ,UoJIJ1apa K py6JIlO, OCHOBaHHruI Ha napHTeTe npOl\eHTHblx 

CTaBOK H py6JIeBoM ueHe Ha He$Tb, OTJIHqaIOll\a}lC~ OT cYll\eCTBYlOll\HX aHarIoroB 

o6be,UHHeHHeM Pa3J1HqHbIX nO,UXO,UOB K nporHo3HpoBaHHlo BarIlOTHblX KYPCOB, 

LJTO n03BOJI~eT 60nee nOJIHO aHarIH3HpOBaTb Kypcoo6pa30BaHHe Ha POCCHHCKOM 

BarIlOTHOM pbIHKe H nOBblCHTb TOqHOCTb IIpOrH03HpOBaHH~ 3a CqeT YLJeTa 

60J1bIIIerO qHCJIa $aKTOpOB (CTp. 53-62). 

0606ll\alOll\HM pe3YJIbTaTOM, KOTOPbIld II03BOJI~eT ,UOCTHLJb l\eJIH, 

nOCTaBJIeHHOH B pa6oTe, CTarI c03,UaHHbIH aBTopOM nporpaMMHbIH KOMIIJIeKC, 

npe,UHa3HaLJeHHbIH ,UJI~ aBTOMaTH3aUHH npOl\eCca nocTPoeHH~ DSGE-Mo,UeJ1eH 

(cTp.78-84). 

B l\eJIOM, ,UHccepTaUHoHHruI pa60Ta M.A. Oll\enKOBa «I1oBbIIIIeHHe 

TOLJHOCTH MaKpo3KOHOMHLJeCKOrO aHarIH3a H IIporHo3HpoBaHH~ B pcp Ha OCHOBe 

,UHHaMHLJeCKoro CTOXaCTHqeCKoro Mo,UenHpOBaHH~» IIpe,UCTaBJI~eT co60M 

3aKOHqeHHYlO caMoCTOHTeJIbHYlO HayqHo-KBarIH$Hl\HpOBaHHYlO pa6oT)', B 

KOTOPOH co,UepJKHTC~ peIIIeHHe IIpo6neMbI IIOBblIIIeHHH TOLJHOCTH 

MaKpo3KOHOMHqeCKOrO IIP0rH03HpOBaHH~ Ha OCHOBe DSGE-Mo,UeJ1eH. 

TeOpeTHlJeCKaH H npaKTHlJeCKaH 3HalJHMOCTb HCCJlelJ,OBaHHH 

TeopeTHLleCKHe nOJIOlKeHHH H BbIBO,Ubl, co,UeplKall\HeC~ B pa60Te, BHOCHT 

BKJIa,U B peIIIeHHe BaJKHOM Hapo,UHox03HHCTBeHHoH np06J1eMbl nOBblIIIeHHH 

TOLJHOCTH npOrH03HpOBaH}!}l Hal\HOHarIbHOH 3KOHOMHKH. 

3HaqHMOCTb IIonyqeHHblx aBTOPOM pe3YJ1bTaTOB nO,UTBepJK,UaeT TOT $aKT, 

LJTO OCHOBHble pe3YJ1bTaTbI H BbIBO,UbI, co,n:epJKall\HeC~ B pa60Te, B HacTo~ll\Hii 

MOMeHT HCIIOJ1b3YlOTCH B nporHo3HO-aHarIHTHqeCKOH ,n:eHTeJ1bHOCTH AO 

«MHCTHT)'T 3KOHOMHqeCKHX HCCJIe,n:oBaHHH» IIpH MHHHcTepcTBe HaUHOHarIbHOH 

4 




3KOHOMHKH Pecny6IlHKH Ka:mXCTaH ,L\JU! KpaTKOCpO'iHOro npOrH03HpOBaHHH 

3KOHOMHKH P<D H ee BIlHHHHH Ha 3KOHOMHKY Pecny6IlHKH Ka3aXCTaH. 

Pe3YJIbTaTbI, nOJIY'leHHble B AHCCepTaUHOHHOll pa60Te M.A. OIUerrKOBa, 

BHeApeHbI B rrpOrpaMMHbIll npOAYKT Prognoz Platform AO «IIPOfH03» H 

HCrrOJIb3YlOTCH npH pellIeHHH 3llAa'lH rrOCTPoeHHH KpaTKOCpO'lHbIX rrporH030B 

POCCHllCKOll 3KOHOMHKH. 

UeIlecoo6pa3HbIM rrpeACTaBJIHeTCH BKJIlO'leHHe OTAeJIbHblX TeOpeTH'leCKHX 

H rrpaKTH'leCKHX pe3YJIbTaTOB HCCIleAOBaHHH M.A. OIUerrKoBa B cOAep)!(aHHe 

AHCUHrrIlHH BbICllIHX Y'le6HbIX 3aBeAeHHll: «MeToAbl COUHaJIbHO-3KOHOMH'leCKOrO 

rrpOrH03HpOBaHHH», «3KoHoMeTPH'leCKOe MO,lleIlHpOBaHHe», «OCHOBbI 

CHCTeMHoro aHaJIH3ID), «06IUaH TeopHH CHCTeM», «BbI'lHCIlHMbIe MO,lleJIH o6IUero 

3KOHOMH'leCKoro paBHOBeCHH», «AHaJIH3 BpeMeHHbIx PHAOB». 

3aMeQaHUR no ~lfccepTa~IfOHHO" pa60Te 

KaK H Il106al1 MacllITa6HaH HaY'-!HaH pa6oTa, ,llaHHaH .nHccepTaUHH He 

JIHllIeHa He.nOCTaTKOB, Ha HeKOTophIe H3 HHX CIle.uyeT 06paTHTb BHHMaHHe: 

1. ABTopoM He HCCIle.uyeTCH Borrpoc B03MO)!(HOCTH pacrrpOCTpaHeHHH 

pa3pa60TaHHoro KJIaCca DSGE-Mo.neJIefi Ha 3KOHOMH'leCKHe CHCTeMhI rrOMHMO 

POCCHMCKOfi 3KOHOMHKH. 

2. B MO,lleIlH rrpofH03HPOBaHHH BaJIlOTHOro Kypca aBTOpoM H3 Bcex 

TOBapoB, HaXO,llHIUHXCH B o6opoTe Ha poccHficKOM pbIHKe, yqHTbIBaeTcH JIHllIb 

He<j>Tb. 

3.).:(nH rrepexo,lla K MeCH'lHOH ,llHHaMHKe aBTop HcrroIlh3yeT MeCH'lHbre 

oueHKH BBTI POCCHH MHHHCTepCTBa 3KOHOMH'leCKoro Pa3BHTHH, B TO BpeMH KaK 

6bIJIO 6br rrOIle3HO rrOCTPOHTb C06CTBeHHhre oueHKH .naHHoro rrOKa3aTeIlH. 

BbICKa3aHHbIe 3aMe'laHHR He rrOBJIHHIlH Ha 06IUee nOIlO)!(HTeIlbHOe MHemre 

o 3Ha'lHMOCTH 0pHrHHaJIbHbiX pe3YIlbTaTOB H BhlBO,llOB, rroIlyqeHHbIx 

COHCKaTeIleM. B ueJIOM peueH3HpyeMalI .nHccepTaUHOHHaR pa60Ta 06IlllAaeT 

HayqHoM HOBH3HOH H HMeeT rrpaKTH'leCKOe 3Ha'leHHe. 

06IUaR o~eHKa .ulfccepTa~IfOHHO" pa60TbI 

Pa60Ta OIUenKOBa MBaHa AJIeKceeBH'la npe.nCTaBJIHeT C060ll 

caMOCTOHTeIlbHOe HCCIle,llOBaHHe, BbIIIOJIHeHHOe Ha aKTYaJIbHYlO TeMY Ha BblCOKOM 

rrpo<j>eCCHOHaJIbHOM ypOBHe. Pa60Ta HMeeT TeOpeTH'lecK)'lO H rrpaKTH'lecKYlO 
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