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HCXO){lI H3 aKTYaJIbHOCTH ){!lllllOli TeMbI, aBTOp C<P0PMYJ1HPOBaJI ueJ1b 

){llCCepraUHOHlloro llCClIe){OBallllll, rpaMOTHO H 1I0m'lHO ){eKOMn03HpOBaJI Ue.'Ib pa60TbI Ha 

3!1){a'lH llCCJ1e){OBaHHlI, KOTophle HaIllJ1H OTpalKeHHe B CTpyKType H CO){ep'K!lHHH 

){HCCCpraUllOHHoro HCClIe){OBaHllll. 

liaY'tHan 1I0Bn3Ha, 060CHOBalIliOCTh II ){OCTOBCpnOCTh lIaY'IHhiX nOJIOlKCIIIIH, 

BhlBO)J.OB II pCKOMellAaUllii, cf/!0PMYJIllpOBallllhIX B AIICCepTaI.(HII. COOTBCTCTBIIC nacliopTY 

CneUllaJIbHOCTIi BAK P<Il. 

HOBH3Ha HaY'lHOii pa60Tbl 3aKJ1l0'laeTC!! B ClIe){YlOmeM. 

I. Ha oeHose DSGE-rro){xo){a npe){JIOlKeHbl HOBbie ypaBHeHllll, Y'lIlTblBalOmHC npaBIl_1a 

AeHelKHO-Kpe):lHTHOli rrOllllTllKll, yrrpaBlIeHHe peaJlbHoli CTaBKoli npoueHTa II n03BOJ1inOmHe 

rrpOBO){HTb 60J1ee ~~60KHii aHaJIll3 npouecca perymlpoBaHH!! MaKpo:'lKOHOMll'leCKHX 

rrapaMeTpoB POCCllll 6J1aro){apll yqe-ry a,nanTllBHbIX OlKH){aHHli :'lKOHOMHqeCKllX arellTOB. B 

aBTopCKO!! MO){e_1H, B OTml'lHe OT cymecTBYlOmllx allaJIOrOB, llcno:Jb3YlOmHXC!! B DSGE· 

MO):le:I!!X, B KaqeqTBe uelle!! ){eHelKIIO-Kpe):lHTHo!! nOJ1HTllKll yqHTblBalOTClI H 3KOHOMH'leCKHli 

pOCT, H cTa6HJ1hHOCTh BaJIIOTHOro Kypca, H )J.OCTHlICeHHe HH3Koli llH<P_1!!UHH, a TaKlKe 

HeJ1HHei1:H!Il! 3aBHCHMOCTb OT HH<pJli1UHll, "ITO n03BOJl!!eT Y'lHTblBaTb BblCOKHe TeMnbl pOCTa uell 

B POCCHi1:CKOH 3KOIIOMHKe (n. 1.8. - MameI'YlGmU4eCKDe ,lwoeRupo6allue 3KO/IOMU'IeCKOii 

KOliblOlIKmypbl, ik~060ii aKmU6110cmu, onpeoeflellue mpelloo6, IluKfloe U mellOell1j1lu pmlJumUJI 

nacnopTa cneUHa.JJbHOCTll 08.00.13 BAK P<!» (maBa 2, naparpatjlbl 2.1.1-2.1.5, CTp. 46-53 

)J.HcCePTal1HH). 

2. Pa3pa60TaHa KpaTKOCpO'!H!Il! )J.HHa.\lH'leCK!Il! CTOXaCTH'leCK!Il! MO)J.eJlb o6mero 

paBHoBecllll ClKOHOMHKH POCCRll, B OTJlH'lRe OT cYll~ecTBylOmHx aIHlJIOrOB BKJllO'laIOm!ll! 

ypaBlIeHHll, nOJ1Y'leHHble c nOMomblO 3KoHOMeTpH'leCKIlX MeTO){OB, "ITO n03BOJlHJ10 

MO){eJ1HpOBaTb paBHOBeCHble 3Ha'leHHlI 1l0Ka3aTeJ1eli H8 OCHOBe qJal(TOPHblX, a He 

ClKCTpanOnlll1HOHHblX 33BHCHMOCTeli H, KaK CneLtCTBHe, 110BblCHTb TO'lHOCTb nporH03HblX 

oueHOK. B OTJlH'lHe OT cymeCTBYlOLl\HX MO)J.eJ1eH, aBTOpCK!Il! npe)J.YCMaTpHB3CT He 

KBapTaJIbHble, a MeClI'lllbIC ){aHHbIC BBIT, 'ITO n03B0J1l1eT nOBblCllTb TO'lHOCTb npOfll03a 

H8CTynncHHlI KPH3HCHblX C06blTHH (n. 1.3. - Pa3pa6oml<a u uCCReOOlJallUe ,lWKpOJltocJeJleii 

3KOJ/O,\Ill'leCKOU oUllaMuKu II YCR06UJ/X pa6110aCCUJI U lIepalJlIOeeCWl, KOIiKYpellmHOii 3KOHOMUKU, 

MOIIOnOJ1lIU, ORuzono)1UU, CO'lemamm pa3flU'IlIblX rjiOP,W co6cmeemlOcmu nacnopTa 

CnCUHaJIbHOCTll 08.00.13 BAK P<!» (r.1aBa 2, naparpa<pbI2.1.6, 2.2.1-2.2.5, maBa 3, pa3):1eJ1 3.2, 

3.3, CTp. 62-76, 84-100 ){llCCepTal\HH). 

3. BblBCLteHa KaqeCTBCHHO HOB!Il! MOLtenb npOrH03HpOBaHHlI BaJIlOTHOro Kypca A0J1,1apa 

K py6:llO, OCHOBallH!Il! lIa napHTeTe npoueHTHblx CTaBOK H py6J1eBoH ueHe Ha HecjlTb, 

OTJlIl'lalOIl1!1l!C!! OT cymecTBYIOLl\HX aHaJIorOB 06'be)J.HHeHHeM Pa3J1H'lllblX nO'!{xO){OB 

j( npOrH03HpOBaHHIO BaJIlOTHbIX KypCOB, "ITO n03B0J1l1eT 60Jlee nOJlHO aHa.JJH3HpoBaTb 

Kypco06pa30BaHHC Ha poccHlicKOM Ila.JJlOTHOM pblHKe H nOBblCHTb TO'II!OCTb npomo3HpoBaHHlI 

3a C'leT y'lCTa 60J1bmerO 'lHCJ1a cjlaKTopoB (n. 1.6. - MamcAWmU'IecT<:uii allaJIU3 Ii 

MocJeJ1UpOaallue npolJeccolJ (i plillallC060,\/ ceKmope 3KOJlOMUKU, pa3IJUmUe MemOOG pUlwllcoeOlI 

AwmeMamUKU U GKmyapllblx pac'Iemoa nacnopra cneUlla.JJbHOCTH 08.00.13 BAK P<!» (maBa 2, 

naparpa<p 2.1.5, CTp. 53-62 ,UHccepraUHH). 
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4. Pa3paOOTall YllHKaJIbllbl11 nporpaMMlIbl11 KOMnneKC «TIPOfH03. ,n:HI!a.MH'leCKruI 

CTOXaCTH'lCCKWI MOJ(em, oomero 3KOllOMH'leCKOrO paBI!OBeCHlI PoccHlicKol1 $eJ(epaJ.\HH», 

npeJ(l!a3l1a'lelll!bll1 J(;IlI KP!lTKOCPO'lHOro npOrH03HpOnal!HlI BnHlIl!HlI Mep 3KOHOMH'leCKOH 

nOJllITlIKH I!a KJIIO'lenble MaKpo3KOHOMH'leCKHe napaMeTpbl P$ I!a OCI!OBe DSGE-MoJ(enel1 

H nKJIIO'lalOll\HH cpeJ(CTBa HI!TerpaJ.\HIl C Oa3aMH J(allllbIX, lIeoOXOI(UMblMU I(nll DSGE· 

MOJ(enUp0BallUlI, BU3ya.'lbl!ble cpeJ(cTBa pa3paooTl(l! U OT;I8I(KH DSGE-MoJ(eJleil., B03MOlKHOCTb 

npOne)l,eHUlI MHOroBaPH81!THbIX paC'IeTOn H Xp811eHHlI HX pC3YJlbTaTOB (n. 2.6. PQ1aumue 

meopemuflecKux OCI/Oll MemOOOJl02Z1Z1 U ZlllcmpYMeJlmapZlJl npoeKmUpOllallUJl, pa3pa6omKu 

U COnpOIlOJlcOellUJl UlipOpJ\W1IUOllllbIX CZlCme,l! cy6belwlOIl ::tKOIIOMU'IeCKOU OeJlmeJlbllOcmu: 

~~lemOObl POPMaJlU306alll102o npeocmaaJlellUJl npeoMemlloii o6.~acmll, npo2pa,tl.',lIIbl8 CpeOC1//6a, 

6a3bl oallllblx, KopnOpamU61lble xpallWluu/a ()allllblx, 6a3bl 3l1aHuii, KO!lnIY'iUlwljuollllbze 

meXIIOJl02UZI nacnopT8 Cnel\HaJIbllOCTH 08.00.13 BAK P$) (maBa 3, pa3J(eJl 3.1, CTp. 78-84 

)l,HCCepTal\HlI). 

Hay'lllWi aprYMellTal(lIlI H OOOClIOBallHOCTb nOJlOlI(emlii Oa3l1PyeTclI Ha allaJIlI3e TPYJ(OB 

OTe'leCTBellHbIX H 3apy6ell<HblX aBTopon, KaCalOll\HXClI Pa3J1li'lHblX 8CneKTOn pa6oTbl, TaKHX KaK 

nonpocbI ;"la](p03](OHOMH'IeC](Oro MOJ(enupOBaHlill, HCCJleI(OBalllill nOJ(XOI(OB K };1O)l,enHpOnaHllIO 

O)l(l!)IallHil. 3](OllOMll'leCI(l!X areHTon. ABTOP licnonb3yeT cneI(YIOmHe HlICTpYMellTbl Hayqlloro 

aHaJIH3a: MeTO)l,bI Ma](p03KOllOMH'leCKOrO allaJIH3a, CTaTHCTH'{eCKoro allaJIH3a, CTPYKTypHOro H 

I(HHaMlI'leCKOrO allaJJH3a, J(HlIaMlI'J:eC](oro CToxaCTH'{eCJ(oro MO)l,eJllIpOBaHHlI o6ll\ero 

paBlIoneClIlI, 3](OHOMeTpH'IeCKOrO MO):\eJlHpOBaHHlI, 3KcnepTlIbIe MeTO)l,bl. 

,n:OCTOBepHOCTb pa60Tbr o6eCne'lHBruoT HHrpOPMaJ.\HoHHble lICTO'lHH](H, B311Tble 3a 

OCHOBY. CpeI(H HIIX otjllll(HaJIbHble ./IaHHble $e./leplLlbHoH CJlYlK6bl rocY,lIapCTBellllOH 

CTaTIICTHKH, MHlIlicTepcTBa 3I(OHOMII'leCKOrO pa3BHTHlI P$, DaH](a POCCHH, Me)J(,llyHapO)IHoro 

BaJIlOTlIOro !jloH,lIa. TaKHM 06Pa30M, aBTOp nponeJl my6o](oe HCCJle)IOnaHHe lIaY'lHOH 1I 

CTaTHCTlI'leCKol1 nllTepaTYPllol1 6a3b1, Pa3JlH'lHble acne](TbI ](OTOPOH lIallilIH OTpal](eHlIC B 

pe3YllbTllTaX pa6oTbI. 

3l1s'rellne nOJIYQClIlIblX PC3YJIbTaTon )l.lUI HayKlI II npalcrnKII 

Pe3YJlbTaTbl pa60TbI HMelOT nal](1I0e TeOpeTH'leC](Oe U npaKTIl'leCKoe 311B'leHHC. 

TeOpeTII'leCKWI 3HB'lIlMOCTb pa60Tbl coeTOliT B HpeWlOll(eHHOM nO)IXOI(e K pellIeHHlO 3Ma'lH 

pa3BlITlilI ./IHHaMH'leCKoro CTOXaCTlI'IeC](Oro MO)l,eJllIpOa3HHlI, Y'lHTblBaJOll\erO aJ(aHTHBHble 

OlKH./IBHHlI. 3acnYll(lInalOT BHHMaHlIlI TaKlKe pe3YllbTBTbl HcnOlIb30naHHlI HenlIHel1HblX 

3aBHeHMoeTel1 MelKI(Y H1HpJllIUHeil. H cTaBKol1 np01.\eHTa, xap8KTepHbIX I(JllI Hal(HOllaJIbHOH 

3](OHOMHKH. 

PelL1bHOH npaKTH'lCC](OH 3H3'1HMOCTbIO pa60Tbl, MOlKHO IIa3IlaTb pa3pa60TaHlIbIil. 

aBTopOM nporpaMMlIblil. ](OMnlle](C, npeI(Ha3Ha'leHHbIH I(JllI aIlTOMBTH3al(HH nOCTpoeHHlI DSGE· 

MO,llelleH. TIpOrpaMMHhlH ](OMHJle](C pa3pa6oTaH 1I8 OCHOlle HJlaTrpopMbl 61I311eC-aHaJIHTHKH 

PrognozPlatform H lInlllleTClI npliMepOM roTOBoro ~111 nlle./lpeHHlI B npaBlITeJlbCTBeHHble 

lIHCTHTYTbl pelllellHlI. Ha TeKYll\H11 MOMeHT B nporpaMMHOM KOMillIeKce Y)I(e nOCTpoen3 

aBTOpC](WI )l,lIlIaMH'leCKruI cTOxacTH'IeCKal! MO)l,enb o6mero paBHoaeClIlI J(JJlI 3](OllOMH](H 

POCCHH, ](OTOPal! HcnOllb3YeTClI AO «JiHCTlITYT 3KOHOMH'leCKHX HCCJle)l,OB3HHH» 
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MHHHCTcpCTBa HaUHOHaJIbHOH 3KOHOMHKH Pecny6J1HKH KaJaXCTaH liJIJI KpaTKOCpO'lHOro 

npOrH03HpOB<nlHlI 3KOHOMHKH PO H ee BilHlIHHlI Ha 3KOHOMHKY Pecny6J1HKH KaJaXCTaH. 

Anp06aUHlI nOJlY'ICHllblX pe3YJIhTaTOn 

Pe3YJlbTaTbI pa60Thl anp06HpOBallbl B cljJepe rOCYliapCTBeHHOrO ynpaBJleHHlI, cljJepe 

06paJOBaHH>! H KOMMep'leCKOW c(j>epe. 

TaK, PC3YJlbTaThI, nOJlY'IeHHhle B liHccepTaUlIOHHOH pa60Te, HCrrOJlb3YJOTClI B 

rrporH03110-allaJlHTH'leCKOW .uellTCahIlOCTH AO «MIICTHlyr 3KOIIOMH'leCKHX HCCJleliOBBIIHH» 

Pecrry611HKH KaJaxcTaIl. TeopeTHKo-MeTo.uoJlorw!eclme HCCJle.uOBaIlHll aBTOpa HCIIOJlb3YIOTCli 

rrpH '1TeHHH JleKUHW, IIpOBe.n:eIlHH rrpaKTH'ICCKHX 3aHlITHH B OfEOY BO «DCPMCKHH 

roCYllapCTBCHl!bIH lIaUHOHaJIbllhlW HCCJlc.n:OBaTCllhCKHW YIIHBCPCHTCT». Pa3pa60TaHllhlH 

rrporpaMMHhlH KOMrrJ1eKC HCrrOllL3yeTcli B KOMMCp'leCKHX IIpOCKTax AO «DPOrH03)}. ABTOP 

rrpellCTaBHll pe3YllbTaThl pa60Tbl Ha Mlloro'lHCJleHHbIX Hay'lHo-rrpaKTH'leCKHX KOII!jJepeHUHlIX, 

ceMHHapax pernOHaJIbHOrO H MellQYHapo.n:Horo MaCWTa6a, rroJly'lHJI nOJlOlKHTeJIbHble OT3hIBbl. 

Do TeMe pa60Thl 0lly6JIHKOBaHo 7 HaY'lHbIX pa60T B H3.n:aHHllX, BXO.n:nlllHX B CIIHCOK, 

orrpe.n:e}leHHbJW BblcweH arrecTaUHOlllloH KOMHCCHeH MHHHcTepcTBa o6paJoBaHHll H HayKH 

P<lJ. 

OT.n:eJlbHO CTOHT OTMeTHTb, 'ITO B pe3YJIbTaTe BbllJOJIHeHHll .n:HccepTaUHOHHoH pa60Thl 

1I0JIY'lCHO CBH.n:eTc,1bCTBO 0 rocy.n:apCTBCHHOH pemCTpaUHH rrpOrpBMMhlJJ:JIll 3BM. 

3aMCQallll1l no r\IICCCpTaL\J1011ll0ii pa60TC 

B ueJlOM, rrOJl01KHTeJIbHO oueHHBM BhInOJlHeHHYIO pa6ory, OTMe'laeM 'ITO pa60Ta 

BhlHrpana 6hl rrpH YCTpaHeHHH Pll.n:a 3aMe'laHHll: 

L ,QHCCepTaHT HcrroJlh3yeT pll.n: crreUH(j>HK8uHll ypaBHeHHH 113 3apy6elKlIblX 

HCCJle.n:OBaHHH, He 06blICIIlIlI H3 KaKHX coo6palKeHHW OH Bhl6HpaeT HMeHHO ::>ry !jJOPMY MO,l\eJleH. 

2. ABTOP CTPOHT rrpOrH03b1 JlHlllb lIa KpaTKOCpo'lHylO rrepcneKTHBY, XOTlI 6hIDO 6hI 

nOJle3HO Y3l1aTh 60Jlee .n:oJIroCpO'lllble TeH",eHUHH PaJBHTHlI HaUHOHaJIhHOH 3KOHOMHKH. 

3. ,QHccepTaHT rrpellCTaBJIlleT MO.n:CJIbHhle rrpOrH03hl B Ta6JIH'lHOM BH.n:e, B TO npeMlI KaK 

6hUIO 6bl Har.'lll.n:llee corrpono.n:HTh I1X .n:HarpaMMaMH. 

4. B pa60Te HcrrOJlb3yeTclI (PlIJlbTP XOI(pHKa-DpeCKOTTa, rrpH 3TOM lie rrpHBo.n:HTClI 

cpaBHeHHe pe3y.1hTaToB ero rrpHMellellHlI C lipymMH CTaTliCTH'IeCKHMH IjJH.'lhTpBMlI. 

3aK.~IO'leIIllC 

,QHcCepTaUHlI OIl~enKoBa MBaHa AneKceeBH'la Ha COHCKallHe Y'leHOH eTerreHII KaHJJ:HllaTa 

::>KOHOMH'IeClmX lIayK lIBJllIeTClI BhllJOJlHeHIIOii lIa BhlCOKOM ypoBHe HaY'lHo-KBaJHl(pHKaUHoHHoll 

pa60Tow, B KOTOpoii I(OCTHraCTClI UeJIb nOBblllleHHlI TO'lHOCTH MaKpo3KOHOMII'leCKOrO 

npOrH03HPOBaHHlI Ha OCIlOBe liHHaMH'lecKoro CTOXBCTH'IeCKoro Mo.n:eJlHpOBaHHlI. Pa60Ta 

COOTBeTcTBYeT nacrropry CneUHaJIhHOCTH 08.00.13. OmenKoB MBall AneKCeeBH'l 3aCJlY1KHBaeT 

rrpHcYll(.!l,ellHlI CTerrellH KaHIlHliaTa ::>KOHOMH'leCKHX lIayK rro CrreUHBJJbHOCTH 08.00.13 -
MaTeMaTH'lecKHe H HHcTpYMeHTaJIhllhle MeTo.n:bl 3KOHOMHKH. 
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