OT3bIB
opHUNATBLHOIO ONMOHEHTA
H2 JIHCCEPTALMIO HA CONCKAHME Y1eHOil CTeneHH
KAHIN1aTa FJKOHOMHYecKHX HayK 3amunyca Anekcest Bacuabesnya

Ha Temy: «Mo/eIMpoBanHe BAHAHUS NPOTPECCHBHOr0 HAJIOT000/10KeHU!

TPY/I0BbIX I0X010B HA OCHOBHbIE MAKPOIKOHOMHIECKHE MOKA3ATe/1H B

Poccun» no cnenuaabHoctH 5.2.2. MaremaTH4YecKHe, CTATHCTHYECKHE H

MHCTPYMEHTAJIbHbIE METO/AbI B OKOHOMHKeE

JuccepraumoHHoe ucciel0BaHne 3amHMyca A.B. MOCBAIIEHO
KONMYECTBEHHON  OIEHKE  MAaKpO3KOHOMHYECKMX  3((eKTOB  BBEICHHS
MPOrpecCHBHON Kbl MOJOXOAHOr0 Hajiora B Poccum Ha OCHOBE MOJCIH
001Iero dKOHOMHYECKOTO PABHOBECHS C TMEPEKPBIBAIMMHUCSA TOKOJICHHAMH
(OLG), ananTHpoBaHHOW K  MHCTUTYLMOHAJBHLIM M MOBEACHYCCKHM
0COBEHHOCTSAM  POCCHHCKOHM skoHOMMKH. Ta Tema mpHobperna ocodyo
aKTyanbHOCTb B CBeTe MacTabHbIX H3MEHEHHH B HajloroBoii cucreme PO,
BCTYNMHBIIMX B chity ¢ 2025 rosa, 1 Ha (OHE CTPYKTYPHBIX BHI3OBOB, TaKHX KaK
nemMorpapuyeckoe AaBlieHHE H CHIKEHHUE J0XO0/10B DIOUKeTa.

AxTyanpHOCTh  paGorsl  ofycioBieHa — HEOOXOMMMOCTBIO  HAy4HO
0GOCHOBAHHON OLEHKH IOCIe[CTBUIl HAIOroBbIX pedopM, KOTOpble MOrYT
CYILleCTBEHHO MOBIUSTH HA TOBEAEHHE JIOMOXO3SHCTB, MPEUIOKEHHE TPyaa,
cOepekeHHss M, B KOHEYHOM CYeTe, Ha HSKOHOMHYECKOE PasBHTHE CTPaHBIL.
CyuiecTByiole Mozenn obmero papHoBecus juist Poccuy, Kak Mpasuio, 1mbo
3aUMCTBYIOT TOBE/IEHYECKHE NapaMeTphbl W3 3apyOeiKHbIX uccie10BaHui, 1100 He
VUHTHIBAIOT KIIOYeBble OCOOEHHOCTH POCCHHMCKOrO pbIHKAa TPYZAQ, TakHe Kak
BBLICOKAS BOJATHIBHOCTH 3apabOTHBIX MJaT, ¢1abocTh (GOPMATBHBIX HHCTHTYTOB
CTpaxoBaHHs M CreuuduKa BHYTPUCEMEHHBIX PCLICHHH. [lpeononenne sTOro
pa3pbiBa SIBNSETCS BAKHOM Hay4yHOH M NPAKTHYECKOH 3a1aueH, pelenue KOTOpO#
rpejyiaraeTcs B AMCCEPTALUH.

Hayynas HoBM3HAa pabOTBl MNPOABIACTCS B HECKOJBKHX aCIeKTax. Bo-
MepBbIX, aBTOPOM CHCTEMATHU3MPOBAHbI K aATHPOBAHBI TEOPETHYECKHE MOAXO/BI

Kk mnoctpoernio OLG-mozenedf mns pOCCHHCKOH OKOHOMHKH, C HETKUM



BBIIe/IeHHUEM pEeJIEBAHTHBIX  TMOBEJACHYECKHX 2 MHCTUTYLIHOHAJIBHBIX
ocobenHocteil.  Bo-Brophix, paspaboraHa M OLEHEHa  OpUIMHAJIbHAs
IKOHOMETpHYecKas MOjelb BOMOIMHA 3apaboTHO IIaThl, OPHEHTHPOBAHHAS HA
CLleHapHOe TIPOTrHO3MPOBaHME BHYTPHKOTOPTHBIX npoduaein aas  pazinuHbIX
CONMATbHO-IEMOrPaGUIECKUX TPYIII ¢ Y4ETOM PerHOHAIbHOH reTepOreHHOCTH 1
nuaamuky  BPIT. Drto cymiecTBeHHOe TMPOJABHXKEHHE 1O CPaBHEHHIO €
TPaJMIMOHHBIMA TOJIXOJIAMH, ONHMPAOLIMMHUCH HA KPOCC-CEKLMOHHbIE NaHHbIC
uin (GUKTUBHBIE TIepeMeHHble, B-TpeTbHX, BIHEpBbie U5 Poccuu oreHeHbl
mapamMeTpsl pacmpe/ie/ieHus HeHaOMOoAaeMbIX KOMITOHEHT 3apabOTHON TUIATBI W
JIACTMYHOCTH TPEUIOJKEHHs TPYAA Ha OCHOBE CTOXACTMYECKOH —MOJENH
JKM3HEHHOTO [MKJIA4 JOMOXO3SficTBA C JABYMs CYNpyramH, Y4YHThIBAIOIICH
COBMECTHOE TMPHHSTHE TPYAOBBIX PEIICHHH U pa3/ieleHHe MIOKOB Ha MOCTOAHHBIC
u Bpemennsle. HakoHer, paspaboTanHas aBTOPOM CTOXaCTHYECKast OLG-mozenb ¢
reTeporeHHBIMM  JIOMOXO3HCTBAMH,  COCTOSIUMMHM M3 JBYX  CYTIpYrOB,
npeacTasiser CcoOON 3HAUMTENbHBIM Liar BIEped B IUIAHE PEATHCTHYHOCTH
MOJIETHPOBAHHS POCCHMCKOH SKOHOMHUKH.

Teoperuueckass M METOJOJIOTMYECKas OCHOBA MCCE/I0BAHUS SABIACTCA
COBPEMEHHON W KOMILIEKCHOH. ABTOpP I€MOHCTPUPYET rny0okoe MoHUMaHHe Kak
TEOPHH ONTHMAILHOTO HAJOro00M0KeHUs U MOJeed KH3HEHHOTO LMKa, Tak 1
COBPEMEHHBIX 9KOHOMETPHYECKHX METO/10B. B paboTe HCronb3yoTes:

« MeTobl PErpecCHOHHOrO aHalu3a Ha MAaHeNbHBIX JAHHBIX /i OLCHKH
3apIUIaTHBIX POQUIEH.

«  CTpYKTYpHbIE METO/Ibl OLIEHKH MOJIIH KH3HEHHOTO LIMKIIA IOMOXO3AHCTBA.

« Merojpl JMHAMHYECKOrO MPOrpaMMUPOBAHUS ¥ YHUCIEHHOH ONTHMH3ALKH

JUIS IOCTPOEHMUS U PeILieHHs MOoJIen 00IIero paBHOBECH.

« UpcneHHBIH UMUTALMOHHBIN aHanu3 JUTS OLEHKH TOCJIEICTBHI HAIOrOBbIX
pedopm.

UudopmauronHoii 6a30ii ucene1oBan#s MOCIYXKUIH J0CTOBEPHBIC NaHHbIC

Poccuifckoro MOHHTOPHHTa 3KOHOMUYECKOT0 TMOJIO0KEeHNs U 3/I0POBbs HACCICHHUA



HUY BILD (PMD3) n ®enepanbHOH CirykObI rocy1apCTBEHHOH CTaTHCTHUKH
(Poccrar).

[IpakTHueckas 3HaIUMOCThb paGoTel BbicoKa. OLEHEHHbIE npodunn
3apabOTHBIX [UIAT, MAPAMETPhl pacrpe/ieieHns MOKOoB JOX0I0B H 3J1aCTUYHOCTH
MpejiOKeHHs  TpyJa  SBJAIOTCS  LCHHBIM HHCTPYMEHTOM  JUUIsi  OpraHoB
rocyJapcTBEHHOH  BIacTH  IpH  MPOrHO3MPOBAHWH [IOCIEACTBUIA  Mep
SKOHOMHYECKOH TOIUTHKH, OCODEHHO B 061acTH  HAJIOroo0/I0KeHUs |
COLMANBHON MMOAIEPKKH. Pe3ysbTaThl IMCCEPTALHH yiKE HAUIH NPUMEHEHAE B
yueOHOM MPoLIecce Ha SKOHOMHYECKOM daxynsrere MI'Y.

[TookeHH s, BBIHOCUMBIE Ha 3aIIUTY, JOTHYHO BBITEKAIOT U3 MPOBEJCHHOTO
MCCIeNOBaHMs,  APryMEHTHpPOBaHbl M TOATBEPXKAEHBI  pe3y/bTaTaMu.
COOTBETCTBME JAMCCEpTallMM [acropTy HayqyHOH CHeUHMalbHOCTH 5.22. He
BLI3LIBAET COMHEHHMi, a ee pe3y]bTaThl anpoOUpOBaHbl B PELEH3UPYCMbIX
HAYYHBIX M3/1aHMSX ¥ Ha KOHpepeHLHIX.

Hecmotpst Ha Oe3yclOBHBIC JTOCTOMHCTBA paboTbl, MOKHO BBICKA3aTh Pl
3aMeYyaHtil U oXkKeaaHui, KOTOphIe, OJIHAKO, HE yMAJISIOT €€ o0LIel 3HAYUMOCTH:

Menonpzosarne BPIT B kauecTBe KOHTPOJIbHON MepemMeHHON (B riaBe 2)
[MPeJCTABISACTCS CTPAHHLIM PELICHHEM. 3apaboTHble [J1aThl 3TO HacTh BBIL
akTHYECKH POCT MHAMBHMIYalbHBIX 3apIIaT PerpeccHpyercs Ha ycpeiHEHHOE
3HaueHue pocTa 3apriar mo perdony. B oToH CuTyauud JIOTHYHEE Ob110 ObI
MPOCTO WCIOJIB30BATh M3MEHSIOLIMICA BO BPEMCHH peruoHaIbHBIA CBOOOIHBIH
K03 pUIMeHT.

Taroke oveBMano, 4to kodhduument npu BPIL nHe MokeT 3HAYHMO
OTKJIOHSTHCS OT €MHHIBL. B MPOTHBHOM Cliydae pe3ylbTaThl MOJCTHPOBAHHA
npeanonaraid Obl MOCTOSHHOE HapacTaHhe (cumwxenue) ponu 3aprar B BBIL
Yto He MOXKET COOTBETCTBOBATH PEATMCTHUYHBIM I[IPEACTABICHUEM 00 UCTUHHOM
XapakTepe JaHHOTO SKOHOMHYECKOro npouecca.

He BroJTHEe MOHATHO, Ha Kakoii MPUKIAJHONH SKOHOMHYECKHH BOMPOC AaeT

OTBET ynpakHeHHe, BbIIOIHEHHOE B pasaene 2.3.



BumecTe ¢ TeM, yKasaHHbIe 3aMeydaHWs HOCAT XapaKkTep [l0XKeNnaHui 1o
JasbHeiileMy pa3BUTHIO MCCIE/IOBAHUA U HE CTABAT TOJ COMHEHHE HAay4HYIO
LLEHHOCTb M L[eIOCTHOCTD TPeJICTaB/IeHHOM JMccepTalliOHHON paboThl.

BmecTe ¢ TeM, yKasaHHble 3aMedyaHus HE yMaldloT 3HaYUMOCTH
JIMCCEPTALMOHHOrO  HCCIIe0BaAHUA. Jlucceprauus — OTBeHaeT TpebOBaHMAM,
ycTaHOBNEHHBIM MOCKOBCKHM TOCYAapCTBEHHBIM yHuBepcuTeToM MMend M.B.
JlomoHocoBa K paboram mnozobHOro  poja. CojepkaHue JUccepTaiuu
COOTBETCTBYET creumaibHocT 5.2.2. MareMaTHuecKne, CTaTUCTAYECKHE H
HHCTPYMEHTAIIbHBIE METOBl B OIKOHOMHMKE (10 HKOHOMMHYECKMM HayKaMm), a
WMeHHO ee wHampabienusM: «PaspaboTka M pasBUTHC MaTeMaTH4ecKux o
YKOHOMETPHUYECKHX Mojeiell aHanu3a SKOHOMHYECKHX npoueccoB (B T.4. B
MCTOPHYECKOI MepCreKTHBe) U UX MPOrHO3HPOBAHUSY H «Pa3zpaboTka M OIICHKA
vozienieii  oOIIero ¥ YacTUYHOrO OKOHOMHYECKOrO  paBHOBECHIN, a Takke
KPUTEPUAM, ONpPE/EJICHHBIM Il 2.1-2.5 TlonoxkeHuss O NPUCYKISHUHM YHCHBIX
creneneii B MOCKOBCKOM TOCYZapCTBEHHOM —YHUBEpPCHTETC WMCHH M.B.
JlomonocoBa.  Jl¥ccepralMOHHOE — HCCIIEIOBAHHE 0()opMJIEHO  COTJIACHO
tpeGoBannsiM TTonoKeHNs O COBETE MO 3AIIMTE AMCCEpPTALMii Ha COMCKaHHE
YUEHOIi CTeNeHH KaHaujaTa Hayk, Ha COUCKAaHHE y4YeHOH CTerneHu JOKTOpa Hayk
MOCKOBCKOI'O FOCY1apCTBEHHOI0 YHHBEPCHTETa HMEHH M.B. JlomoHOCOBA.

Takum 06pa3oM, conckatesib 3aMHUYC Anekceil BacuibeBrUY 3aCIyKHBACT
MIPUCYKJEHUs ~ Y4EHOH  CTENeHd  KaHAuaard 9KOHOMHYECKHUX HayKk 10
crnienManbHocTH 5.2.2. MaremaTHyeckue, CTaTHCTHICCKHE 1 MHCTPYMEHTallbHbIE

METO/ibl B 3KOHOMUKE.

O¢uumaabHBIA ONIIOHEHT:

JIOKTOp 9KOHOMHUYECKUX HaYK,
HayaIbHUK Y IPaBIEHUS SKOHOMHUECKHX HCCIIe10BaHNHA
JlemaprameHTa HCClIEI0BAHUA H POTHO3MPOBAHUS
LlentpansHoro Garka Poccuiickoii Penepaunn

TTonomapeHko Anekceil AlleKceeBHY
7@%&6

Jxcnepr 1 kataropud o1aena Kaaoa
CONPOBOMAEHNT LBHTPaNLHOID amr
Vnpagnexun KagpoBoro conpoBox
JleniapramenTa kanpoBod NOMITHKN
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