OT3bIB HAYYHOI'O PYKOBOJIUTEJIA

JIOKTOpa SKOHOMHYECKHMX Hayk, morneHTa KapraeBa ®umumnma CepreeBuua Ha
muccepranuio  banamkoBoit B.A. Ha Temy «OneHka paboTOCTIOCOOHOCTH
WH()OPMAITMOHHOTO KaHaja JICHEKHO-KPEAUTHOW TPAHCMUCCHU Ha OCHOBE
BBICOKOYACTOTHBIX JIaHHBIX», MPEACTABICHHYI0O Ha COWCKAaHWE YYCHOH CTEleH!
KaHIuJAaTa SKOHOMHUYECKHX HayK IO CIeMuanbHOCTH 5.2.2 Maremaruueckue,
CTaTHUCTUYICCKUE I HHCTPYMEHTAIBHBIEC METOIBI B dKOHOMUKE.

B nuccepranuu ananusupyercst pabota MHPOPMaIlMOHHOTO KaHaJla JIEHEeXKHO-
KpeauTHoW mnonsutukun banka Poccun B coBpeMeHHBIX ycinoBHsX. OleHUBATh
JECTBEHHOCTh KOMMYHHUKAIIMOHHOTO KaHajla MOHETaApHOW MOJIUTUKHU TPYAHO, TaK
KaK JJig 3TOro Tpedyercss oTACIUTh 3(PPEeKT COOCTBEHHO M3MEHEHHS KIHOUYEBOM
CTaBKM OT 3(QeKTa KOMMYHHUKAIMU LIEHTPaJbHOro OaHKa, KOTOpas OOBIYHO
BO3HMKAET B MOMEHT 3TOr0 HU3MEHEHHus (B BHJE, HaIllpUMeEp, Ipecc-penusa).
[ToaTOMy naHHas 3a7ada MOKa HE pelleHa B MOJHON Mepe. Mexny oHa 0COOEHHO
BakHa s Poccum, Tak Kak B YCJIOBHMSIX OTpaHUYEHHS CBOOOJIBI MaHEBpa, C
KOTOPBIM CTOJIKHYJICS bank Poccum B yCIOBHSX CYIIECTBEHHOTO CaHKIIMOHHOIO
naBieHusi, 3(pPeKTUBHOCTD OoJiee TPAaJULMOHHBIX KaHAJIOB JIEHEKHO-KPEIUTHOU
MOJINTUKU MOXKET ObITh cHUkeHa. [ToaTomy Tema auccepranuu B.A. banaukoBoit
SBJISIETCS] YPE3BBIYANHO AKTYaJIbHOM.

ABTOpY yJ1ajoCh MOJIYYUTh HOBBIE HAYYHBIE PE3YJbTAThl IO BCEMY CIEKTPY
3a/1a4, chOPMYJIMPOBAHHBIX B AuccepTarui. OCOOEHHO MHE XOTEJIOCh ObI OTMETUTH
CJIEIyIOLIUE JOCTUKEHUS, XapaKTepU3YIOIIHeCs] HAyYHOW HOBU3HOM:

e Pa3paboTaH OpUTHMHAIBHBIM TOAXOJ K WACHTU(DUKALMK IIOKOB
MOHETapHOW TOJIMUTUKH, KOTOPBIM YUYUTHIBAET WHOOPMAIIMOHHBIN
KaHaJ noauTuKY LlenTpanbHoro 0aHka Mmpu MOMOIIU OJJHOBPEMEHHOM
OLICHKM MOHETapHOT0 M HH(OPMALMOHHOTO IIOKOB IPH YCIOBUU
OTKa3a OT HEPEATUCTUYHOrO TMPEANOJIIOKEHUSI 00 HCKIIOYaIOIIEM
OrpaHUYEeHUH, KOTOpO€e JeNaI0Ch B MPEAIIECTBYIOIIUX
uccaenoBanusax. Iloaxon peann3oBaH Ha NMPaKTUKE HA POCCHUKMCKHUX

TAHHBIX.



e B xo01€ 5K0OHOMETPUYECKOI OLIEHKH TapaMeTPOB MOEIIN BO3ICUCTBUS
[IIOKOB MOHETapHOM MOJUTHKU HAa SKOHOMHUKY MPOJEMOHCTPHUPOBAHO
BBITIOJIHEHHUE TIPEANOCHUIKM O TeTePOCKEIACTUYHOCTH H3MEHEHUS
CTaBOK B JieHb penieHus: banka Poccun no HHCTpyMEHTY MOJIMTUKHU U
peaii30BaH METOJI TJIABHBIX KOMIIOHEHT, YTO MO3BOJISIET MOIYYHUTH B
MOJIHOM Mepe YCTONYMBBIE OLICHKW BJIMSIHUSI MOHETApHBIX IIOKOB Ha
TPACKTOPHUIO CTABOK.

e PazpabGoran MeTO/, KOTOPHIH MO3BOJIET U3MEPUTH COBMECTHBIN BKJIA]]
pa3HbIX HWHOOPMAIMOHHBIX [IOKOB B JUHAMUKY TMEPEMEHHBIX
¢uHancoBoro peiHKa. [IpemmyiecTBOM MeToAa MO CPAaBHEHHUIO C
aHaJIOTaMHU SIBJIAETCS] y4eT 0COOEHHOCTEN POCCUICKOM SKOHOMUKH.

B.A. banHukoBa gBisieTcsi TOOPOCOBECTHBIM, TBOPYECKUM U TaJAHTIUBBIM
CHEeIMaTUCTOM. Bce 3Tambl MOATOTOBKMA JUCCEPTAlMK OBLTN BBITIOJHEHBI €10
OTBETCTBEHHO M Ha BEChbMa BBICOKOM YypOBHE. BUKTOpHS HE TOJBKO YCIEIIHO
3aHMMAETCsl HAYKOW, HO U BEJET aKTUBHYIO MPEMOIaBaTeNbCKYI0 paboTy, SABISSICH
COTPYOHUKOM Kaeapsl MaTeMaTHYeCKMX METOJOB aHalu3a OSKOHOMHKH.
OIHOBPEMEHHO C MOATOTOBKOW JHCCEPTAalMU OHA MpenojaBajla SKOHOMETPHUKY,
MOJICTTUPOBAHNE MOHETAPHOMN MOTUTUKH U APYTHUE JUCIUILTAHBL.

[IpennoxxeH  MeTOA  OLIEHKM  COBMECTHOTO  BKJaJa  HECKOJIbKHUX
WHOOPMAITMOHHBIX IOKOB B JMHAMHUKY (DMHAHCOBBIX IEPEMEHHBIX, KOTOPBIN
MIOMOTAaeT y4YeCTh MPOTUBOMOJIOXKHBIE C TOYKH 3pPEHUS TOCIEACTBHMA IS
UHOIAUUOHHBIX oXumaHuit uHopmanuonusie >hdexter JIKII. B ormmume ot
3apyOeKHBIX HCCICNOBAHUI TMPENJIOKEHHBIA METOJ] YYHUTHIBACT CHEIUPUKY
poccuiickoro ()MHAHCOBOTO PBIHKA W OCHOBAaH Ha WCIOJIh30BAHUHM BATIOTHBIX
drrouepcoB. OreHka BIHSHUS WHGOPMAIMOHHBIX IIOKOB HAa WHOIAIMOHHBIC
OXKUJAHUS OTJIMYaeT TIPOBEACHHYIO padoTy OT MPEAbLAYIINX POCCUHCKUX
uccinenoBanuii. PaszpaGortansl pexkomenpanmu aius banka Poccun mo ywery
s dexroB kommynukanuu b npu nposenernn JIKII.

[IpencraBneHHass KaHAUIATCKAS TUCCEPTALIUS SBISETCS CAMOCTOSTEIHHBIM

3dKOHYCHHBIM HAay4YHbIM HCCJIICIOBAHUCM, HMCCT OoJIBIIIOE TCOPCTUICCKOC H
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MPUKJIAJHOE 3HAYCHHUE, BBINIOJHEHA HA BBICOKOM YPOBHE M C MCIIOJb30BAHUEM
MPOABUHYTHIX METOJ0B JKOHOMETPUYECKOTO M HKOHOMHUKO-MATEMaTHYECKOIrO
MoJieIupoBaHus. Bce OCHOBHBIE pe3yibTaThl OMyOJHWKOBAaHBI B JOCTaTOYHOM
KOJIMYECTBE CTATEN, PEKOMEHAOBAHHBIX B COOTBETCTBYIOIMX ciuckax MI'Y nmenn
M.B.JIoMoHOCOBa U HEOJHOKPATHO MPEACTABJISUIMCh HAa CEeMHMHApaxXx M Hay4HBIX
KOH(EPEHIIUIX BBICOKOTO YpoBHs. Pabora ymoBieTBOpsieT BceM TpeOOBaHUSIM,
MPEIBABISEMBIM K KaHIUJATCKUM JUCCEPTALUSIM HA COMCKAHHE YYEHOM CTENECHU
KaHJuJaTa SKOHOMHUYECKHUX HayK IO CHeuHajibHOCTH S5.2.2 MaremaTrudeckue,
CTaTHCTUYECKNE U MHCTPYMEHTAJIBHBIE METOJIBI B dKOHOMUKE. Jluccepranus B.A.

baHHMKOBOM pEKOMEHYETCS K 3alllUTE B IMCCEPTAIMOHHOM coBeTe MI'Y.052.5.
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