OT3bIB
Ha asropedepar nuccepraunn Hasaposa ITasna Anekcannposnua « MOAETHPOBAHHE BIHAHHA
HHCTHTYLIHOHAIBHOH CPe/lbl Ha OCHOBHBIE MAKPOIKOHOMMHYECKHE MOKA3aTeNHy, NpencTaBIeHHoi
Ha COMCKaHWE Y4eHOH CTEMeHH KaHIMaTa SKOHOMHYECKHX Hayk no crieuuamsHoctH 08.00.13 -

«MaremaTHueckne H 1 HCTPYMEHTANBHEIE METOLI AKOHOMHEHY,

B Hacrosilee BpemMa MHOrME MaKpOIKOHOMHUECCKHE HCCAENOBAHHA TOCBALICHB MOMCKY
(bpakTopoB, BAMAIOWIMX < HA  JIHHAMUKY OCHOBHBIX  MAKPOIKOHOMMYECKMX MOKasareneii.
HecnocobHocTs knaccuueckoro HaGopa (akTopoB 00LACHHTL PASTHYHS B TPAEKTOPHAX BHITYCKA,
noTpebneHns M MHBECTHLMIT B PA3HBIX CTPAHAX M B PAa3HbIC TNEPHOMILI BPEMEHH BBIHYIKIAET
SKOHOMMCTOB MCKATh ANBTEPHATHBHbIE 0OBACHEHHS, B YHCIE KOTOPLIX B MOCHEIHEE BPEMst HACTO
(purypnpyer pasnuunoe kauecTso HHCTHTYTOR. [TOHMMaHNE MEXAHH3MOB BIMAHMA MHCTHTYTOB HA
MAKPO3KOHOMHYECKHE MOKA3aTeNH BAXKHO B KOHTEKCTE JONTOCPOYHOIO —CTPATErHyeCKoro
MAaHHPOBAHNA, MOCKOJBLKY HEYYTEHHOE H3MEHeHHE NapaMeTpoB HHCTHTYLMOHANLHON cpensl
MOKET MPHBECTH K CEPhE3HOMY OTKIOHEHHID (AKTHYECKO! TPAEKTOPHH MAaKpPOIKOHOMHHECKHX
NepeMEHHbIX OT OXKHIAeMOIT,

Cywecrsyiomme  METOOBI  AHANM3IA  BIMAHHA  MHCTHTYLHMOHANBHOH  Cpemsl  Ha
MAKPO3KOHOMHYECKHE [OKA3aTeNH HANpaBsieHbl, B TEPEYI0  Ouepens, Ha BLIABAEHME
CTATHCTHYECKH 3HAYHMBIX CBA3EH MEKIY pPANAMH OMIHPHHECKHX AAHHBIX, OTPasKAKOIIHMH
NAMHAMHKY ~ MAKPOJKOHOMHMYECKHX  moKasareneii M KOJMHECTBEHHBIX  XapAKTEPHCTHK
HHCTHTYLIHOHANBHON cpenel,  Pemenne © HamMuMM MM OTCYTCTBHH BIMAHHS Halle BCEro
NPUHHAMAETCA HCKTIOMHTEIBHO Ha OCHOBE NokasaTeneii .KE‘IGETBEI noarouky, ITonoOnelil noaxon He
MO3BONACT PACKPBITH MEXAHH3MBI, BBICTPAHBAIOLIME HaOMOAAEMEBIE HA IMITHPHUECKOM YDOBHE
3aBUCHMOCTH. OrpannyeHHOCTh MPHMEHAEMOrO MOAX0Aa co3gaeT noTpebHOCTL B HOBOM, Gonee
(hopmaneHOM ~ MeTOHE  aHANM3a  3ABMCHMOCTH  MAaKpPOIKOHOMMYECKHX  mnokasateneii or
HHCTHTYLHOHANBHBIN MePEeMEeHHBIX, B CBA3H ¢ 4eM BbIOpaHHAA COHCKATENEM TeMa IHCCepPTALlHM

ABJIACTCH AKTYANBHOM



Ilpoeenennoe  Hazapomeim  TLA. wuccienoeaHue  1aeT  BO3SMOMHOCTL  BRUIENHTH
MaKpO3KOHOMHYECKHE MOCNEACTBHA W3MEHEHHA MNAapaMeTpPoB HHCTHTYUHOHansHOH cpenel. C
MONMKHTENLHOH CTOPOHBI MOJKHO OXapPakTepH30BATE paspaboTaHHblii  ABTOPOM  KOMILIEKC
JMHAMHYECKHX ONTHMH3aLUHOHHBIX Mojeneii, NMo3BONAIOMINI OLEHHBATL CLEHAPHBIE TPAEKTOPHH
MAKPO3IKOHOMHYECKHUX MOKA3aTeneil mpH  pasnHYHLIX COCTORHMAX WHCTHTYLHOHANLHOH cpenbl W
MPe/CKa3LIBATE MOCHEACTBUS MEPEKMOUEHHA MENAY PA3HBIMU  COETOAHHAMH. CTOMT OTMETHTB,
4TO MOJEeNH, NMOCTPOCHHBIE ABTOPOM, OMHPAIOTCA HA MPOABMHYTLIE MATEMATHYECKHE METOMbl H
afekpaTHO, Ha Dase pasyMHLIX [PENNOCHUIOK, OTPAKAT MEXaHH3MBI PEANH3ALMH H3YHaeMbIX
MpoLEeccoB.

Hecomuenno, BHuManus 3aciymupaer paspaborannwii Hazapose Il nmoaxon k ananusy
BIMAHNA HHCTHTYLHOHATBHLIX (PAKTOPOB HA TOMHOCTbL MAaKPOIKOHOMHYECKHX MPOTHO30B, KOTOPLI
MOET OBITh HCTIONB30BAH HA MPAKTHKE 1A MOAH(PHKALMH HCNONL3YEMbIX IS NIPOrHO3HPOBAHMS
MAaKPOIKOHOMHYECKHX MOJIENeii.

K negocrarkam apTopedepaTa MOKHO OTHECTH HEMIOCTATOUHO fieTanbHoe obeyxaenns caoiicrs
IKOHOMETPHYECKHX YPABHEHWI, MOJYMEHHBIX ABTOPOM NpH BepH(HKALMH ONTHMH3ALMOHHBIX
moneneii. He ykasaHo, kakoi uMeHHO THI kod(HUMEHTAa DeTepMHHALHN HCMONB3OBANCS 1A
OLIEHKH Ka4¥eCTBa NOATOHKH,

[lepeuncnennble 2aMeuaHHd HE CHHMAOT 3HAYMMOCTH MPOBEJEHHOTO HCCNENOBAHHA
[Tony4eHnble Pe3ysIbTaThl BBICIAAAT JOCTOBEPHBIMH, MOATBEPHIAEHE IMNMPHUECKH M obnanawr
KaK TEeOPeTHYecKOi, TaK W MPHKIANHONH LEHHOCTHIO. ApTopedepar noO3BONAET CYMHTH O
AMCCEpPTALMH KAk o© 3awaHHEHH0ﬁ, JIOTHYECKH BBICTPOEHHOH — HayuHOH paboTe, KOTOpas
cooteercreyer TpeboBanuaM [lonoxenus o nopanke nNpUCY:KAEHHA yueHeIX creneHeld BAK PO,
Hazapos I1.A. 3acny:xMBaeT NpHCYXKASHMA YHEHOH CTENeHH KaHAWIAaTa SKOHOMHYECKHX Hayk Mo
cneunancHoctd 08,0013 - MareMaTHyecKkHe M HMHCTPYMEHTANBHEIE METOIB  SKOHOMHEH

(3KOHOMMYECKHE HAVKH).

HouenTt kadeapsl MAKPOIKOHOMHKH

DKkoHOMUUecKoro axkyabTeTa
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