
B .L\I1CCepTaUHOHHbIH cOBeT,UM 212.188.09 

Ha 6a3e DepMcKoro HaUHOHaJIbHOrO 

I1CCJIe.L\OBaTeJIbCKoro nOJIlneXHl1qeCKOrO 

YHI1BepCI1TeTa H DepMcKoro 

rocY.L\apCTBeHHoro HaUI10HaJIbHOrO 

I1CCJIe.L\OBaTeJIbCKOrO YHI1BepCI1TeTa 

OT3hIB 

0<pI1Ul1aJIbHOro onnOHeHTa JIblqKI1HOH HaTaJIbl1 HHKOJIaeBHbI Ha 

.L\HCCepTaUHOHHYIO pa60Ty OmerrKoBa HBaHa AJIeKceeBHqa «DOBbIIlleHl1e 

TOQHOCTI1 MaKp03KOHOMHQeCKoro aHaJIH3a 11 nporHo311poBaHHlI B P<l> Ha OCHOBe 

.L\I1HaMH'IecKoro CTOXaCTHQeCKOrO MO.L\eJIHpOBaHHlI», npe.L\CTaBneHHYIO Ha 

COHCKaHHe yqeHoH CTerreHH KaH.L\H.L\aTa 3KOHOMI1QeCKI1X HaYK no CneUHaJIbHOCTH 

08.00.13 - «MaTeMaTH'ieCKHe H I1HcTPYMeHTaJIbHble MeTO.L\bI 3KOHOMHKH» 

AKTY9JlbHOCTb TCMbI }J,HccepT9n:HOHHoro IfCCJIe}J,OS9HIIH. 

3KOHOMI1QeCKOe pa3BHTHe P<l> B ycnOBHJlX nepeXO.L\HOH 3KOHOMHKI1, CTPYKTypHblX 

H3MeHeHHH H npeo.L\OneHHll Pa3BHJlOK B pa3BHTI1I1, B YCJIOBHllX B03.L\eHCTBHlI 

BHeIllHHX <paKToPOB 11 Bb130BOB, CTaBHT 3a.L\aQY nOHCKa a.L\eKBaTHoro MO.L\enbHOro 

anrrapaTa .L\nll ormcaHHll .L\HHaMHKH TaKora pa3BHTHll, cueHapHoro 

MO.L\enHpOBaHHll B03MO)KHblX BapHaHToB roCY.L\apCTBeHHoro peryJIHpOBaHHlI H 

oueHHBaHHlI KpaTKOCpOQHbIX H .L\oJIrOCpOQHbIX nOCJIe.L\CTBHH TaKHX cueHapHeB C 

YQeTOM cneUI1<pI1KH MaKpo3KOHOMI1'leCKOH POCCI1HCKOH CI1TyaUI1I1. O.L\HaKO 

TPa.L\I1UI10HHbIH annapaT MaKp03KoHoMwIecKoro MO.L\eJIHpOBaHHll cna60 OTBe'IaeT 

cneUH<pHKe H .L\HHaMHKe Pa3BHTHJI CliTyaUHH B P<l>, 3ana.L\Hble 

MaKpo3KOHOMHQeCKHe opHeHTHpbI cna60 npl1MeHHMbI K peaJIHlIM poccHilcKoH 

3KOHOMHKH B YCJIOBH$!X CTaHOBneHml PbIHO'IHOH 3KOHOMHKI1 11 cneuH<pH'IeCKI1M 

TpaeKTOpHJIM TaKOro pa3BHTHll. IHIIOTe3bI 0 paBHOBeCHblX npoueccax, 

cOBepllleHHoH KOHKYpeHUHH, pa3pbIB Me)K.L\Y MaKpo-ypOBHeBbIMH H MHKpO­

ypOBHeBblMI1 MO.L\enbHbIMI1 OIlHCaHHJlMH 3KOHOMHKH, CB1I3aHHble C 3TI1M 

rHnOTe3bI 0 pauHOHaJIbHOM nOBe.L\eHHH 3KOHOMH'ieCKHX areHTOB orpaHHQHBalOT 

B03MO)KHOCTH cymeCTBYlOmero 3KOHOMHKO-MaTeMaTI1QeCKoro HHcTPYMeHTapHlI H 
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onpe.ll;eJI5ll0T He06xO.ll;HMOCTb nOHCKa KOHCTPYKTHBHblX .ll;HHaMH'IeCKHX MO.ll;eJIeH 

HaUHOHaJIbHOU 3KOHOMHKH, 110JIe3HbIX B I1paKTHKe COI\HaJIbHO-3KOHOMHqeCKOrO 

npOrH03HpOBaHHlI H Bblpa60TKH OTBeTCTBeHHbIX rOCY.ll;apCTBeHHbIX peIIleHHH no 

peryJIHpOBaHMlO B Pa3JIHqHbIX c<):Jepax 3KOHOMHKH C n03HUHU CHCTeMHOrO 

aHaJIH3a 3KOHOMHKH KaK B .ll;OJIrOCpOQHOM nepHo.n:e, TaK H KpaTKOCpOQHOM, 

nbITa5!Cb crnalKHBaTb peaKI\HlO 3KOHOMH'leCKOH CHCTeMbl 'Ha BJIH}IHHe BHeIIlHMX 

BbI30BOB H IIlOKOB. 

B 3ToH CB}I3H TeMaTHKa .n:HCCepTaUHOHHOH pafiOTbl Oll\enKOBa M.A., 

nOCB}IIIleHHa5! nOHCKY H pa3pafiOTKe 3<):J<):JeKTHBHblX .n:HHaMH'IeCKHX Mo.n:eJIeH 

HaI\HoHaJ1bHoH 3KOHOMHKM, OTBeQalOll\eH crreumjmKe POCCMHCKHX YCJIOBHH, 

CB1I3aHHblX B '1aCTHOCTH C 3KCI10PTHO-opHeHTHpoBaHHoH H pecypco.n:06bIBalOll\eH 

3KOHOMMKOH, cneumpHKoH Pa3BHTH}I, I1pe.n:CTaBJI5leTC}I BeCbMa aKTyaubHoH H 

BocTpe60BaHHoH B HaCTOllll\ee BpeMJI. 

ABTOP .n:HccepTauHH rrpe.n:JIaraeT rro.n:X1l.n:, OCHOBaHHblH Ha .ll;HHaMHQeCKHX 

CTOXaCTHQeCKHX Mo.n:eJIllX 06ll\ero paBHOBeCHli (DSGE-Mo.n:eJIlIx), 

Mo.n:eJIHpOBaHHH HepaBHOBeCHblX cHryaUHH B 3KOHOMHKe, 3aKJIlOQalOll\HHCli B 

pa3.n:eJIeHHH .n:HHaMHKH Mo.n:emfpyeMblx rrOKa3aTeJIeH Ha ypoBeHb YCTOHQHBOrO 

Pa3BHTH}I H Ha Ha6mo.n:alOll\HeC}I B 3KOHOMHKe OTKJIOHeHHlI OT .n:aHHoro ypOBHlI. B 

QaCTHOCTH, aBTOp rrbITaeTC» I1peO.ll;OJIeTb TPa.ll;HUHoHHYlO aKCHOMaTHKY 

MaKp03KOHOMH'IeCKoro MO.ll;eJIHpOBaHH}I B 'laCTH yxo.ll;a OT KJIaCCH'leCKOH TeOpHH 

110Be.n:eHHlI QeJIOBeKa, rrocryJIHpyIOll\eH npHH»THe peIIleHHH H3 co06palKeHMH 

rrOJIHOH paUMOHaJIbHOCTH, B CTOPOHY 60JIee peaJIHcTH'lHOH npe)l;IlOCblJIKH 06 

a.n:aI1THBHbIX OlKH.D:aHHlIX areHTOB, rrpe.ll;rrOJIaralOll\eH nOCTerreHHoe 

rrpHcnoc06JIeHHe 3KOH01\,fIf'leCKOrO areHTa K MeHllIOll\eHC}I 3KOHOMH'leCKOH 

KOH'blOHKType. TaKlKe TPaAHUHOHHble DSGE-MO.ll;eJIH 110nyqHJIH pa3BHTHe B 

pa60Te aBTopa 3a C'leT Y'leTa BJIHlIHHlI I\eJIoro pll.ll;a .n:onOJIHHTeJIbHbIX lj>aKTOpOB, 

yqHTbIBalOll\HX I1paBHJIa .ll;eHelKHo-Kpe.ll;HTHOH IlOJIHTHKH, oueHHBaHHe KOTOPblX 

npOH3Be.ll;eHO no pe3YJIbTaTaM TecTHpOBaHH}I .n:HHaMHKH POCCHHCKOH 3KOHOMHKH. 

CTeneHb 06ocHoBaHHoCTH HaYQHblX nOJIOmeHHH H BbIBO,IXOB 

,lXHCCepTallHoHHOH pa6oTbI. 

060cHoBaHHoCTh nOJIOlKeHMH', BblBO.n:OB H I1paKTH'leCKHX peKoMeH.n:aUHH, 

CO.ll;eplKall\HXC}I B .ll;HCCepTaUHH, BO MHorOM orrpe.n:eJI}IeTCli KOppeKTHblM H 
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KpI1TH'IeCKI1M BOCrrpilllTJleM 11 rrOCne,n:YIDIllJlM JlCrrOnb30BaHHeM pe3YJIbTaTOB 

TeOpenlqeCKI1X 11 rrpl1Kna,n:HbIX I1ccne,n:oBaHI1H aBTOpl1TeTHbIX yqeHbIX 11 

CneIIMaJJI1CTOB-l1paKTI1KOB. 

B nepBoH fnaBe pa60Tbl (CTP. 14-43) npe,n:cTaBJleH 0630p MeTO,L(OB 

MaKp03KOHOl\mqeCKOfO Mo,n:enl1pOBaHl1l1 11 <pYH,n:aMeHTaJJbHbIX pa60T B TIOH 

06nacTI1 B KOHTeKCTe OCHOBHbIX M3HHCTPl1MOB 3KOHOMI1KI1, aKIIeHT aBTopoM 

.l\enaeTCli Ha rrOnO)KeHI1JlX 3BOnIDIII10HHOH 3KOHOMI1KI1 11 CHCTeMHOM rro,n:xo,n:e B 

aHaJJH3e 11 OrrHCaHl111 MaKpo3KoHOMI1qeCKI1X lIBJleHI1H Ha OCHOBe cOBMeIlleHl1l1 

TeOpeTl1QeCKoro 11 3MrrHpHQeCKoro rro.l\xo,n:a. KoppeKTHO 060CHOBbIBaeTCJl 

Heo6xo.l\I1MOCTb rrpl1MeHeHI1Jl DSGE-Mo.l\eJIeH 11 3a,l(aQI1 HX Pa3BHTHJl. ABTOP 

rrpoBO.l\I1T TaKiKe TillarenbHbIH aHaJJH3 3apy6e)KHbIX 11 OTe'leCTBeHHbIX pa60T B 

06nacTH .l\I1HaMHQeCKI1X CTOXaCTHQeCKI1X Mo,n:eneH 06Illero paBHOBeCl1l1 11 I1X 

npHMeHeHl1l1, Ha OCHOBe KOTOPOfO 060CHOBbIBaeT nOTPe6HOCTb B pa3pa60TKe 

HOBblX MO,L(eJIeH, OTBeQaIDIllI1X crreIII1<pHKe POCCI1HCKOH 3KOHOMHKH. Bo BTOPOH 

maBe .l\I1CCepTaIII10HHOH pa60Tbi (CTp. 44-77) aBTOpoM <p0pMl1pyeTCJl 06IllaJl 

KOHIIerrTYaJIbHaJl cxeMa MO.l\enl1, 6a30Bble ,ll,orryIlleHI1Jl 11 fHrrOTe3bl MO.l\eJII1, 

KOTopble 060CHOBbIBaIOTCJl aHaJJI130M crreIIM<pI1KI1 POCCI1HCKMX 3KOHOMH'IeCKMX 

ycnoBI1H, rronYQeHHbIM Ha OCHOBe I1CCne,ll,OBaHI1Jl CTaTI1CTI1KI1 I1JII1 pe3YJIbTaTOB 

rrpe,n:wecTByIDIllI1X HaY'lHbIX I1Ccne,ll,OBaHI1H, aBTOp Orrl1paeTClI B CBOI1X BbIBO.l\aX 

Ha MaTepl1aJJbI 3THX I1CCJIe,n:oBaHI1H, BblITOnHJleT <popMaJIH3aIIMJO 6a30Bb1X 

COCTaBJlJlIDIllI1X MO,ll,enl1. 

B TpeTbefi maBe ,ll,MCcepTaIII10HHOH pa60Tbi (cTP. 78-10 I) pa3pa60TaHHali 

aBTopoM MOAenb KaJJ116pyeTCJl, Bepl1<pI1IIl1pyeTCJl, arrpo611pyeTcH Ha MHOiKeCTBe 

peaJJbHbIx CIIeHapl1eB, TeM caMblM 060cHOBbIBaeTCJl COCTOJlTeJIbHOCTb 

pa3pa6oTaHHoH ,n:I1HaMI1QeCKOfi Mo,n:enl1 HaIII10HaJJbHOH 3KOHOMI1KI1. 

Pe3ynbTaTbI, BblHeceHHble aBTopoM Ha 3aIllI1TY, KoppeKTHo 06ocHoBaHbl 

JIOfl1QeCKI1 11 MaTeMaTI1QeCKI1. ,n:ocToBepHocTb pe3ynbTaToB o6eCrreQHBaeTCJl HX 

rronYQeHHeM rrYTeM 110cTPoeHI1Jl 3KOHOMI1QeCKI1 06ocHoBaHHblx MaTeMaTI1QeCKI1X 

MO,ll,eneH, KOppeKTHOrO I1CrrOnb30BaHI1H MaTeMaTI1QeCKI1X MeTO,ll,OB rrpl1 

I1CCne,n:OBaHI1I1 3TI1X Mo,n:eneH, arrp06aIII1HX Ha ,ll,aHHbIX peaJJbHoH POCCI1HCKOH 

3KOHOMI1KM. 
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MeTO,ll,OJIOrWleCKM 6a3a l1CCJIe,ll,OBaHl1$1, KOppeKTHhIH: BhI60p 06beKTa 

l1CCJIe,ll,OBaHl1JI, apr)'MeHTl1pOBaHHOe rrpl1MeHeHl1e 3KOHOMl1KO-MaTe]l.1aTl1lJeCKOrO 

HHCTPYMeHTapH$I, ,ll,OCTaTOlJHhIH: YPOBeHh OTpmKeHH$I pe3YJIhTaTOB l1CCJIe,ll,OBaHl1$1 

B HaYlJHhIX ny6JIl1KaUl1$1X, npaKTHlJeCKaJI anpo6aUl1JI nOJIylJeHHhIX pe3YJIhTaTOB B 

HeCKOJIhKHX OpraHH3aUH$lX ,ll,alOT OCHOBaHHJI ClJI1TaTh, 'ITO BhIBO,ll,hI 11 

peKOMeH,ll,aUHH, CO,ll,ep)f(amHeC5I B ,ll,I1CCepTaUI10HHOH: pa60Te OmenKOBa MBaHa 

AJIeKCeeBHlJa, 51BJI5IIOTCJI 060CHOBaHHhIMI1. 

Pe3YJlbTaTbl IfCCJleJlOBaHHSI, IfX HaY'lHast HOBlf3Ha If 3Ha1.fIfMOCTb. 

AmlJlH3 CO)lep)f(aHH5I peueH3HPyeMoH pa60ThI CBH,ll,eTeJIhCTByeT 0 TOM, 'ITO OHa 

JIBJIJIeTC5I caMOCTOllTeJIhHhIM 3aBepIIleHHhIM HCCJIe,ll,OBaHHeM, B KOTOPOM rrOJI)rqHJIH 

pa3BHTHe MeTo,a:hI aHaJIH3a MaKp03KOHOMHlJeCKHX rrpoueCCOB Ha OCHOBe 

,ll,I1HaMHQeCKOrO CTOXaCTHQeCKOrO MO)leJIl1pOBaHH5I. 

)J;l1ccepTaUl10HHM pa60Ta COCTOI1T 113 BBe,ll,eHI1JI, Tpex rJIaB, 3aKJIlOlJeHI151, 

6H6JIl1orpaqmQeCKOrO CnI1CKa, COCT05lmerO H3 109 rr03I1UI1H:, 24 l1JIJIlOCTpaUI1H 11 

15 Ta6JIl1u. Pa60Ta cO,ll,ep)f(I1T 119 cTPaHI1U MaIIlHHonIfcHoro TeKCTa. 

HayqHhle rrOJIO)f(eHH5I, BhIBO,ll,hI If pe3YJIhTaTbI, npIfBe,ll,eHHhle B 

)lHCCepTaUI10HHOH pa6oTe, cooTBeTCTBYlOT nacnopTY CneUHaJIhHOCTH BAK P<I> 

08.00.13 - «MaTeMaTHQeCKHe 11 IfHcTpYMeHTaJIhHhle MeTO)lhI 3KOHOMHKH» no 

cJIe,ll,YlOmHM nYHKTaM: 

1.3. Pa3pa60TKa 11 HCCJIe,a:oBaHHe MaKpOMO,ll,eJIeH 3KOHOMHlJeCKOH: 

,ll,HHaMHKH B ycnOBIf5lX paBHOBeCl15! H HepaBHOBeCH5I, KOHKYpeHTHOH 3KOHOMHKH, 

MOHOnOJIHH, OJIHronOJII1H, COy.eTaHH$I Pa3JIHQHhIX <jJOpM c06cTBeHHocTIf. 

1.6. MaTeMaTIfy.eCKl1H aHaJIH3 H MO,ll,eJIl1pOBaHHe npoueccoB B <jJI1HaHCOBoM 

ceKTope 3KOHOMHKIf, pa3BIfTHe MeTO,ll,a <jJHHaHcoBoH MaTeMaTl1KH If aKTYapHhlx 

paClJeToB. 

1.8. MaTeMaTlflJeCKOe MO,ll,enIfpOBaHl1e 3KOHOMIf'leCKOH KOHblOHKTyphl, 

,ll,enOBOH aKTHBHOCTIf, onpe,ll,eneHHe TpeH,ll,OB, Ul1KJIOB H TeH,ll,eHllI1H Pa3BI1THJI. 

2.6. Pa3BI1Tl1e TeOpeTl1'leCKHX OCHOB MeTO,ll,OJIOrHH l1 HHCTPYMeHTapl151 

rrpOeKTl1pOBaHl151, pa3pa60TKl1 H COnpOBO)f(,ll,eHI1>I l1H<jJopMaUl10HHhIX Cl1CTeM 

cy6beKTOB 3KOHOMHy.eCKoH )le>ITenhHOCTl1: MeTO,n:hI <jJOPMaJIH30BaHHoro 

rrpe,a:CTaBJIeHWI npe)lMeTHOH 06JIaCTl1, nporpaMMHhIe Cpe,ll,CTBa, 6a3hl ,ll,aHHhIX, 
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KoprrOpan:lBHble XpaHHJIHma ,LlaHHbIX, 6aJbI 3HaHHH, KOMMYHHKaUHOHHble 

TeXHOJIOrHH. 

HayqHaSi HOBH3Ha ,LlHCCepTaUHOHHOH pa60Tbl COCTOHT B CJIe,LlYJOmeM. 

BO-rrepBbIX, aBTOpOM ,LlHCCepTaUHH Ha OCHOBe DSGE-rro,L\Xo,Lla rrpe,LlJIO)!{eHbl 

HOBble ypaBHeHHSI, yqHTblBaJOmHe rrpaBHJIa ,LleHe)!{HO-Kpe,LlHTHOH rrOJIHTHKH, 

yrrpaBJIeHHe peaJIbHOH CTaBKOH npoueHTa H n03BOJISlJOmHe rrpOBO,LlHTb 60JIee 

rJIy60KHH aHaJlH3 rrpouecca peryJIHpOBaHHSI MaKp03KOHOMH'ieCKHX napaMeTPOB 

POCCHH 6JIaro,LlapSi yqery a,LlanTHBHbIX O)!{H,LlaHHH 3KOHOMH'ieCKHX areHTOB. B 

aBTopCKOH MO,LleJIH, B OTJIH'iHe OT cymeCTBYJOmHX aHaJlOrOB, HCnOJIb3yJOmHXCSI B 

DSGE-MO,LleJISlX, B Ka'ieCTBe UeJIeH ,LleHe)!{HO-Kpe,LlHTHOH rrOJIHTHKH Y'iI1TbIBaJOTCSI 

H 3KOHOMHQeCKHH POCT, H cTa6HJIbHOCTb BaJlJOTHoro Kypca, 11 ,LlOCTH)!{emle 

HH3KOH I1H<pJISlUHH, a TaK)!{e HeJIHHeHHaSi 3aBHCHMOCTb OT I1H<pJISlUHH, 'iTO 

n03BOJISIeT Y'iHTbIBaTb BblCOKHe TeMrrbI pOCTa ueH B POCCHilcKOH 3KOHOMHKe (CTP. 

46-53). 

BO-BTOPbIX, paJpa60TaHa KpaTKOCpO'iHM ,LlHHaMH'-leCKaSi CTOXaCTH'ieCKaSi 

MO,LleJIb o6mero paBHoBecHSI 3KOHOMHKH POCCHH, B OTJIH'iHe OT cymecTByJOmHX 

aHaJlOrOB BKJIlOQaJOmaSi ypaBHeHHSI, nonyqeHHbTe C nOMOmbJO 3KOHOMeTPH'ieCKHX 

MeTO,LlOB, 'iTO n03BOJIHJIO MO,LleJIHpOBaTb paBHoBecHble 3HaQeHHSI rroKaJaTeJIeH Ha 

OCHOBe <paKT0PHbIX, a He 3KCTParrOJISlUHOHHbIX 3aBHCHMOCTeH H, KaK CJIe)J;CTBHe, 

IlOBblCHTb TO'iHOCTb rrporH03HbTX oueHOK. B OTJIH'iHe OT cymeCTBYJOmHX 

M O)J;eJIen, aBTopCKaSi npe,LlYCMaTpHBaeT He KBapTaJlbHble, a MeCSI'iHble ,LlaHHble 

BBD, 'iTO rr03BOJISIeT nOBblCHTb TO'iHOCTb nporH03a HacTynJIeHHSI KPH3HCHbiX 

C06blTHH (CTP. 62-76, 84-100). 

B-TpeTbHX, BbIBe,LleHa KaQeCTBeHHO HOBaSI MO,LleJIb rrpOfHo3HpoBaHHSI 

BaJlJOTHoro KYpca ,Ll0!lJIapa K py6JIJO, OCHOBaHHM Ha rrapHTeTe rrpou,eHTHblx 

CTaBOK H py6JIeBOH u;eHe Ha He<pTb, OTJIH'iaJOmaSlC.!I. OT cymecTBYJOmHx aHaJlOrOB 

06be,LlHHeHHeM pa3JIH'iHbIX IlO,LlXO,LlOB K rrporHo3HpOBaHI1JO BaJlJOTHblX KypCOB, 

'iTO Il03BOJISIeT 60JIee rrOJIHO aHaJlH3HpOBaTb Kypcoo6paJOBaHHe Ha POCCHHCKOM 

BaJlJOTHOM pblHKe H nOBblCHTb TO'iHOCTb npOfH03HPOBaHH.!!. 3a C'ieT Y'ieTa 

60JIbillero 'iHCJIa <paKTOPOB (CTp. 53-62). 
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HaKOHe1\, B .L\HCCepTa1\HH pa3pa60TaH YHHKaJIbHbIH rrpOrpaMMHbIH 

KOMrrJIeKC «I1POfH03. .ll:HHaMHqeCKaH CTOXaCTHqeCKaH MO.L\eJIb o6mero 

3KOHOMHqeCKOrO paBHOBeCHH POCCHHCKOH <pe.L\epa1\HH», rrpe.L\Ha3HaqeHHbIH .L\JIH 

KpaTKOCpOqHOrO rrpOrH03HpOBaHHH BJIHHHHH Mep 3KOHOMHqeCKOH rrOJIHTHKH Ha 

KJIlOqeBble MaKp03KOHOMHQeCKHe rrapaMeTpbI P<P Ha OCHOBe DSGE-MO.L\eJIeH H 

BKJIlOQalOll\HH Cpe.L\CTBa HHTerpa1\HH C 6a3aMH .L\aHHbIX, Heo6xo.L\HMbIMH .L\JIH 

DSGE-MO.L\eJIHpOBaHHH, BH3YaJIbHble cpe.L\CTBa pa3pa60TKH H OTJIa.L\KH DSGE­

MO.L\eJIeH, B03MOlKHOCTb rrpOBe.L\eHHH MHOrOBapHaHTHbIX paCQeTOB H XpaHeHHH HX 

pe3YJIbTaTOB (CTp. 78-84). 

B 1\eJIOM, .L\HCCepTa1\HOHHaH pa60Ta Oll\errKOBa I1BaHa AJIeKCeeBHQa 

rrpe.L\CTaBJIHeT C060H 3aKOHQeHHYlO caMOCTOHTeJIbHYIO HaYQHO­

KBaJIJ1(!lHKa1\HOHHYIO pa6oTY, KOTopaH BHOCHT BKJIa.L\ B pellleHHe BalKHOH 

Hap0.L\HO-X03HHcTBeHHoH rrp06JIeMbI rrOBbIllleHHH TOQHOCTH 

MaKpo3KOHOMHQeCKoro rrporH03HpoBaHHH. 

TeopeTu<JecKan U npaKTU<JeCKan 3Ha<JUMOCTb nOJIY<JeHHblX aBTopOM 

pe3YJIbTaTOB. TeOpeTHQeCKaH 3HaQHMOCTb pe3YJIbTaTOB .L\HCCepTa1\HOHHoro 

HCCJIe.L\OBaHHH COCTOHT B rrpe.L\JIOlKeHHOM HOBOM KJIaCCe DSGE-MO.L\eJIeH, 

KOTOPbIH rr03BOJIHeT YQHTbIBaTb orpaHHQeHHyIO pa1\HOHaJIbHOCTb 3KOHOMHQeCKHX 

areHTOB Ha OCHOBe KOH1\err1\HH a.L\arrTHBHbIX OlKH.L\aHHH. Pa3pa60TaHHbIH aBTopoM 

rrporpaMMHbIH KOMrrJIeKC YCHJIHBaeT B03MOlKHOCTH .L\JIH rrpHMeHeHHH 

rrpe.L\JIOlKeHHOro KJIacca MO.L\eJIeH, a TaKlKe rr03BOJIHeT pa60TaTb H 

Tpa.L\H1\HoHHbIMH DSGE-MO.L\eJIHMH. 

CQHTalO, QTO rrOJIYQeHHble B rrpo1\ecce .L\HCCepTa1\HOHHoro HCCJIe.L\OBaHHH 

pe3YJIbTaTbI H peKOMeH.L\a1\HH, CBH3aHHbre C rrO.L\TBeplK.L\eHHeM 3cpcpeKTHBHoCTH 

CTHMYJIHpOBaHHH 3KOHOMHQeCKOrO pOCTa POCCHH Qepe3 rrOCTerreHHoe CHHlKeHHe 

rrp01\eHTHOH CTaBKH HarrpHMyIO HJIH orrOCpe.L\OBaHHO Qepe3 cpHKCa1\HIO TapHcpOB Ha 

yCJIym KOMrraHHH HHcppaCTpYKTypHoro ceKTopa, MOryT rrpe.L\CTaBJIHTb HHTepec 

.L\JIH opraHOB roCY.L\apCTBeHHoH BJIaCTH POCCHHCKOH <Pe.L\epa1\HH, a HMeHHO .L\JIH 

UeHTpaJIbHOrO 6aHKa H MHHHCTepCTBa 3KOHOMHQeCKOrO pa3BHTHH, B QaCTH 

060CHOBaHHH H aHaJIH3a rrpHHHMaeMbIX pellleHHH COOTBeTCTBeHHO B .L\eHelKHO­

Kpe.L\HTHOH H TapHcpHOH rrOJIHTHKaX B YCJIOBHHX OTpH1\aTeJIbHbIX HJIH HH3KHX 

rrOJIOlKHTeJIbHbIX TeMrrOB rrpHpOCTa Ha1\HOHaJIbHOH 3KOHOMHKH. 
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TIpaKTHqeCKYJO ueHHOCTb HeCOMHeHHO MOJKeT rrpellCTaBJIlITb TaKJKe 

OpHrHHaJIbHOe rrpOrpaMMHOe 06eCrreqeHHe, pa3pa6OTrumoe C yqeTOM JJyqlllHX 

MHPOBbIX H OTeqeCTBeHHbIX rrpaKTHK B 06JIaCTH COBpeMeHHbIX HH<p0pMaUHOHHbIX 

TeXHOJIOrHH, BHellpeHHe KOToporo MOJKeT YBeJIHqHTb OllepaTHBHOCTb H KaqeCTBO 

pa3pa60TKH, 060CHOBaHHlI H BbI60pa rrpHopHTeTHbIX HarrpaBJIeHHH 

3KOHOMHqeCKOH rrOJIHTHKH rrpH ,[(HHaMHqHO MeHlIJOIIIHXCli 3KOHOMHqeCKHX 

YCJIOBHjjX B HaUHOHaJIbHOM H rrr06aJIbHOM MaClllTa6ax. 

TIo,[(TBepJKlleHHeM 3HaqHMOCTH llHccepTaUHOHHOH pa60TbI jjBJIlIeTCli 

BHe'[(peHHe H HCrrOJIb30BaHHe ee pe3YJIbTaTOB B rrporH03HO-aHaJIHTHQeCKOH 

,[(ellTeJIbHOCTH AO «HHCTHTYT 3KOHOMHQeCKHX HCCJIe,[(OBaHHH» rrpH 

MHHHCTepCTBe HaUHOHaJIbHOH 3KOHOMHKH Peclly6JIl1KH Ka3axcTaH H AO 

«TIporH03» Mjj KpaTKOCpOQHOro rrporH03HpOBaHI111 COCTOllHHlI 3KOHOMHKH 

POCCHH. 

KpoMe Toro, pe3YJIbTaTbI ,[(HccepTaUHoHHOro HccJIellOBaHHjj HCrrOJIb3YJOTCjj 

B YQe6HOM rrpouecce Mjj o6YQeHJ1jj cTYlleHTOB rro ,[(HCUHllJIHHaM «MeTO,[(bI 

COUHaJIbHO-3KOHOMHQeCKOrO rrpOrH03HpOBaHHlI», 

Mo,[(eJJHpOBaHHe», «OCHOBbI CHCTeMHoro aHaJIH3a», «06IIIali TeOpJ1jj CHCTeM», 

«BbIQHCJJHMble Mo,[(eJIH 06IIIero 3KOHOMHQeCKoro paBHOBeCHlI», «AHaJIH3 

BpeMeHHbIX Pll,[(OB». 

3aMe'laHHSI no pa60Te. TIo ,nHccepTaUHH HMeJOTCli CJJe,[(YJOIUHe 3aMeQaHHlI: 

1. B DSGE-Mo,[(eJII1 rrpHcyTcTByroT ypaBHeHI1l1, 

orrHCbIBaJOIIIHe 1l0Be,[(eHHe TaKHX 3KOHOMHQeCKHX areHTOB, KaK ,[(OMalllHHe 

X0311HCTBa, qmpMbI H rocy,[(apCTBO B JJHue QeHTPaJIbHoro 6aHKa. O,[(HaKO 

060CHOBaHHlI ,[(JIll orrpe,[(eJJeHHlI COCTaBa 3KOHOMHQeCKHX areHTOB B Mo,[(eJiH He 

rrpe,[(CTaBJIeHbI. B03MmKHO, ,neTaJIH3aUHjj <pHHaHcoBoro ceKTopa B Mo,[(eJIH 

rroTpe60BaJIa 6bI BbI,[(eJJemm ,[(OllOJIHHTeJJbHoro KlIaCCa areHTOB «<pHHaHCOBble 

opraHH3aUHH». rHIlOTe3a 06 a,[IallTHBHbIX OJKH,naHHlIX 3KOHOMHQeCKHX areHTOB 

BbI,[(BHraeTCli 6e3 ,[(OCTaTOQHOrO 060cHOBaHHl! H CTaTHCTHQeCKoro 

rro,[(TBepJK,[(eHHjj. TIoBe,[(eHHe 3KOHOMHQeCKHX areHTOB Ha OCHOBe rrapa,[lHrMbI 

orpaHHQeHHOH paUHOHaJIbHOCTH MOJKeT 6bITb 60JIee ,[(eTaJIbHO crreUH<pHUHpoBaHo 

C rrOMOIUbJO CrreUHaJIbHbIX MeTO,[(OB Ha OCHOBe areHTHO-OpHeHTHpOBaHHoro 

7 




MO,llem1pOBamm, OT rrpHMeHeHHJI KOTOPhIX aBTOp B pa60Te OTKa3hIBaeTCJI 6e3 

,lIocTaroqHOH apryMeHTaUHH. 

2. )J.eJIaJl aKueHT Ha yqeTe B MO,llellH TaKHX cpaKTopoB, KaK BaJIOBhlH 

BHYTpeHHHH rrpo,llyKT, HH,lIeKC rroTpe6HTeJIhCKHX l\eH, KJlIOqeBaJl CTaBKa H 

BaJIlOTHhIH KypC, aBTOp He paCCMaTpHBaeT HaJIOrOBYIO HarpY3KY Ha rrpe,llrrpHJlTIDl, 

a TaK)!(e B JlBHOM BH,lIe He yqHThIBaeT cpaKTOp CaHKl\HH 3apy6ejKHhIX CTpaH, 

HaJIO)!(eHHhIX Ha OCHOBHhle ceKTopa POCCHHCKOH 3KOHOMHKH, He rr03BOllJllOmHX 

HCrrOJIh30BaTh B rrpOH3BO.l\Crne COBpeMeHHhle HHOCTpaHHhle TeXHOJIOrHH H 

orpaHHqHBaIOmHX J\ocTYrr cpHHaHCOBhlX yqpe)!(JielmJ.i. K 3apy6e)!(HhlM phlHKaM 

KarrHTaJIa, a TaK)!(e OTBeTHhIX KOHTpcaHKl\HH Ha HMrropT ceJIhCKOX03J1HCTBeHHOH 

rrpO,llyKUHH. 

3. TIPH orrHcaHHH B03MO)!(HOCTeH pa3pa6OTaJIHoro rrporpaMMHoro 

KOMrrlleKca, peaJIH3YlOmero Tpa,llHUHOHHhle DSGE-MoJ\ellH H pa3pa6OTaHHyIO 

aBTopOM, B pa60Te HeJ\OCTaTOqHO rrpOaHaJIH3HpOBaHhi cymecTBYlOmHe aHaJIOrH 

(yrroMHHaeTcJI JIHIllh rrporpaMMa Dynare), rrpHMeHJleMhle BhlqHCJIHTellhHhle 

MeTOJ\hI, TaK)!(e He paCCMOTpeHhl B03MQ)KHOCTH 06beKTHo-opHeHTHpOBaHHhIX 

rrllaTcpopM H Jl3hlKOB areHTHo-opHeHTHpOBaHHoro MOJ\ellHpOBaHHJI, 

paCUmpJllOmHX B03MO)!(HOCTH orrHCaHHJI 3KOHOMHqeCKHX H COI(HaJIhHbIX areHTOB 

orpaHHqeHHOH pal\HOHaJIhHOCTH, B TOM qHClle B KOM6HHHpOBaHHbIX areHTHO­

opHeHTHpOBaHHbIX H BhIqHCllHTeJIbHbIX MO,lleJIJlX. 

TIepeqHClleHHble 3aMeqamlJl HOCJlT ,lIHCKYCCHOHHhlH xapaKTep H He 

YMaJIJlIOT 3HaqeHHJI rrOllyqeHHblx B rrpOl\eCce HCClleJ\OBaHHJI pe3YllbTaTOB. 

06ll1,aH on;eHlca AHccepTan;lfOHHoH pa60Tbl. )J.HccepmUHOHHaJI pa60Ta 

OmerrKOBa MBaHa AlleKCeeBHqa rrpe,llCTaBllJleT C060H caMOCTOJlTeJIbHOe 

HCClle,llOBaHHe, BbIIlOllHeHHoe Ha aKTYaJIbHYIO TeMY Ha BhICOKOM 

rrpocpeCCHOHallbHOM ypoBHe. Pa60Ta HMeeT HayqHYIO HOBH3ny, TeOpemqeCKH H 

rrpaKTHqeCKH 3HaqHMa. CO,llep)!(3HHe H rrOJIyqeHHhle pe3YllbTaTbI 

.l\HCCepTaUHOHHoH pa60ThI Ha TeMY «IToBhlweHHe TOqHOCTH 

MaKp03KOHOMHqeCKoro aHallH3a H rrporHo3HpOBaHHJI B P<l> Ha OCBOBe 

,1l;l-IHaMHqeCKOrO CTOXaCTHQeCKOrO MOJ\eJIHpOBaHHJI» COOTBeTCTBYIOT KpHTepHJlM 

ITOJIO)!(eBHJI 0 rrpHcY)!(J\emm YQeHblX cTerreHeH, a ee aBTOp OmerrKOB MBaH 

AJIeKCeeBHq 3acny)!(HBaeT rrpHcY)!(J\eHHJI YQeHOH CTerreHH KaHJ\HJ\aTa 
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