PELHEH31A HA CTATBIO
ABtop bypakos Hukura Cepreesuu

Hassanue cratbn CTOXaCTHUECKOE MOACIIUPOBAHUEC Z[GHGH(HO-KDCHHTHOﬁ HOJIUTHUKHW . MOAYJIbHasA
APXHUTCKTYpaA AJId aHAJIM3a DKCTPEMAJIBHBIX CIICHAPHUCB

1. AKTyaJIbHOCTH T€MBbI
[IpencraBnennas pabora MOCBsSIIEHA OAHON M3 HamOojee BOCTPEOOBAHHBIX MPOOIEM
COBPEMEHHOM MaKpOSPKOHOMHMYECKOM HayKH — pa3paboTKe BOCIPOU3BOAMMBIX METOOB
CTOXAaCTUYECKOT0 MOJICIIMPOBAHUSI MOHETAPHOM MOJUTUKU B YCIOBHUSX HEONPEACIEHHOCTH.
2. Hayuynasi HOBU3HA, 3HAYHMMOCTb PadoOThI
KitoueBbiM BKJIaJIOM DPAOOTHI SIBJISICTCS MHTETPALNUS HECKOJIBKHX METOHOJOTHYSCKUX
KOMIIOHEHTOB B E€IUHYI0 MOJYJbHYIO apXHUTEKTYpy: HCHOJIb30BaHue Komyn u SVD-
JIEKOMITO3HIINH, KAIMOPOBKAa CTOXACTUYECKOW BOJIATUIBHOCTH C YYETOM TSDKEIBIX XBOCTOB,
MPUMEHEHHE CKPBITOM MapKOBCKOM MOJIENH, pacllupeHne Kiaccuueckoro npasuia Teiinopa.
3. JIOrH4YHOCTH H MOCJIeT0BATEIbHOCTh U3/10KEHHSI MaTepuaa
CtpykTypa cTaTbM JIOTMYHA M TIOCJENOBATENIbHA, YTO IO3BOJISIET YHUTATENIO JIETKO
CJIEIOBATH 32 U3JI0KCHHBIMU apTYMEHTaMH.
4. TlpoBeneHue aHAJIN3A M0 3asABJIEHHON MPo0OIeMaTHKe
B pesymbrare anammza ObuT CHOPMHUPOBAH BBIYUCIMMBIN KapKac, ITO3BOJISIONIHIA
KOHCTPYHPOBATh CEMEMCTBA CLIEHAPUEB M KOJUYECTBEHHO OLIEHUBATh YCTOMUMBOCTh MOJUTHKH K
AKCTPEMAJIbHBIM BO3/ICHCTBUSIM.
5. CrarucTuyeckasi 00padoTKa MaTepuaioB (AKCIIEPUMEHT)
B cratee mpexacraBieHBl pe3yabTaThl CTATHCTUYCCKOW OOpPaOOTKH  €KEMECSYHBIX
MaKpO’KOHOMUYECKHUX TToKa3aresnei 3a nepuoy ¢ ssuBaps 2010 roga o urons 2025 rona.
6. HcnosiHeHHe METOI0B HAYYHOTO MO3HAHMUS
ABTOp HUCTONB3YET CAEAYIONINE METOABL: KOIMylbHas HopManu3auus U SVD-nekoMno3unus;
HAR/croxactudeckasi BOJATUIBHOCTh C KaTMOpPOBKOW XBOCTOBBIX pacHpeleleHUMN; CKpBITAs
MapKOBCKasi MOJielb; pacuuperHoe npasuiio Teitnopa; Mourte-Kapio..
7. LuTHpyeMOCTh HAYYHBIX HCTOYHUKOB
HcTouyHUKH, UCTIOIH30BAaHHBIE aBTOPOM, OTPAKaIOT COBPEMEHHBIN B3IUIA HA MPOOIeMy U
SIBJISIFOTCSL TOCTATOYHO aKTyaJbHBIMHU.
8. HayuHblii CTHIb N3J102KeHUs, TEPMHHOJIOTUS
Crarhsi HamucaHa 4YETKMM MW TIOHSATHBIM SI3BIKOM, HE TIEpEeTrpy’KeHa H3JIHUIIHEH
Y3KOCIIEHMAIIbHON TEPMUHOJIOTUEN.
9. CootBercTBHE NpaBWIaM 0(opmiIeHHs
CraThs MOTHOCTHIO COOTBETCTBYET TPEOOBAHUAM, MPEIbIBISIEMBIM K Hay4YHBIM paboTam
TaKoro poja.
10. 3ameuaHus peneH3eHTa
3ameuaHuil mo paboTe HeT.

PexomMenganun Kk ony0IMKoBaHHIO (MTOAYEPKHYTH)
Iy0ankoBaTh 0€3YCJI0BHO [Ty6nuKkoBaTh mocie OTk10HUTB (0OOCHOBATH)
JOpabOTKH/yCTpaHECHHS
3aMEYaHui

Penensent: babkuna Axnacracusa BajeHTHHOBHA

VyeHas cTeneHb: KaHIUAAT SKOHOMUYECKHX HAaYK v
_ HOITHCH
JIOMKHOCTB: TOLEHT 3ABEP 910

Mecto pabots: DI'BOY BO «PTAY-MCXA um. K.A. TumupsizeBay, 9%




