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OT3bIB .
O(HUIMATEHOTO ONMOHEeHTA, AIOKTOpa SKOHOMHYECKHX HayK, Ipodeccopa
Mxurapsna Bragumupa Cepreesyua Ha nuccepraruio BaTwiposoii
Aapbu Knpuiaiosus: Ha Temy «CraTHeTHYecKas OLEHKA MEepPCNneKTHB
HAJIOrOBBIX H.OCTyHJlelell‘/i B O1012K€eT Poccuny, [IPe/ICTaBJICHHYIO Ha
COMCKaHHE YYE€HOHU CTENeHH KaHIMIATa SKOHOMUYECKIX HayK I10
crerranbHocTH 08.00.12 — Byxrantepckmit YYET, CTaTUCTHKA

AKTYaJIbHOCTB TEMBI IHCCEPTALHOHHOTO HCC/IeI0BAHUS.

Hanorosas momuruka rocynaperso smmsercs Ba)KHEHIIIUM HHCTPYMEHTOM
YHPaBJICHUA SKOHOMHUKOH M COLMANIBHON CHepOi, MO3BOMIIONIM CTHUMYJIUPOBATH
Pa3BUTHE NPHOPUTETHBIX OTpacielf SKOHOMUKH M peliaTh Apyrue 3a/a4u, UMero-
HHE NEPBOCTCNICHHOE 3HAYCHHUE VISl YIIYUILEHHs COIMAIbHO-3KOHOMUYECKOH CH-
Tyallun B cTpane. OOBbeKTHBHAS OLIEHKA MEPCIEKTHB HAOTOBBIX TIOCTYIIJICHHM B
OIOUKET MMEeT BeCOMYIO 3HAYMMOCTH JUIS [UIAHUPOBAHKS HAJIOTOBBIX JI0XOJ0B
Oro/KeTa, HalpaBIeHHBIX Ha d(QexTuBHOE pa3BUTHE SKOHOMHUKH. M3 5TOro cie-
AYCT aKTyallbHOCTb TEMbI JUCCEPTALMOHHOTO HCCIIEOBAHUS bateipooit JI.K.,
TNPU3BAHHOTO OOECIIEYUTH CTATUCTHYECKYO NOICPXKKY NPUHATHS ONTHMAIBHBIX
YHPABJICHYECKAX PEUICHHI [0 CTUMYIHPOBAHUIO [eI0BOi AKTUBHOCTU U IIOBBI-
IEHUIO 3()(HEKTHBHOCTH XO3SIHCTBOBAHMS. ABTOp CHpaBe/IMBO OTMevaeT, yTo
CTaTUCTHIECKAasl OLEHKA U MPOTHO3 IIOCTYIICHUH HAJIOTOB | cOOpOB BaXkHa KaK Ha
MaKpOypOBHE, TaK U Ha ypOBHE OTAEIBHOIO MPENIPHSTHS, YTO pe3ynbTaThl mpo-
THO32 CIIOCOOCTBYIOT pa3paboTKe Mep IO ONTUMU3ALHK HAJIOTOBBIX IUIaTeXel. B

pabore oGocHOBaHa HEOGXOAMMOCTH MabHElIIero Pa3BUTHUS CTAaTUCTHYECKOTO



I/IHCTp}’MeHTaprISI AJIST IOCTPOEHU S IIPOTHO3HBIX OLCHOK, YYHUTBHIBAKOIINX KaK CJIO-

JXUBIIUECH TCHACHUWH, TaK U CE30HHOCTD HaJIOT'OBBIX IIOCTYIUICHHUH.

Crenenb o6ocHoBannoCTH HAYYHBIX 110J10)KeH U, BLIBOIOB H peKOMeHAaNHuii,
chopMyIHpoOBaHHBIX B AUCCEPTALHOHHOM HCCJIEA0BAHHMN.

O6GocHoBaHHOCTE 1 AOCTOBEPHOCTh PE3YNIBTATOB JUCCEPTALMOHHOIO HCCTe-
AOBaHMs O0YCIIOBIIEHA TEM, 4TO OHO ONHMPACTCS Ha IIyGOKyIo npopa60TaHHocrb
aBTOPOM IyOJIMKALMH POCCHHCKHMX W 3apy0eXHBIX HCCleoBaTeNneii mo JaHHOM
TEME, KOPPEKTHOH MOCTAaHOBKOM 3a1a4m, [IPUMEHEHHEM HIMPOKOTIO CIIEKTPa CTATH-
CTHYCCKUX METO/IOB aHaIu3a M IPaMOTHOM HHTEPIIpETAlEeN Pe3yIbTaToB 3KOHO-
METPUYECKOr0 MOAETHPOBAHHSI.

PesynbraTsr nuccepraumonnoro uccienosanus batsiposoit JI.K. monygens
Ha OCHOBE KOMILTIEKCHOTO MOJXO0AA K PElLICHHIO aKTyaJIbHOW 3aJja4d paspaboTku
METOJIMKH CTaTHCTHYECKOr0 aHajIu3a u IPOTHO3MPOBAHMSA HAJIOTOBBIX MOCTYILIE-
HUH B KOHCOJIMAMPOBAHHbIN GIOKeT Poccuiickoit ®eneparmu. B OCHOBY JaHHOI'O
HMONX0/1a NONOKEHO NPUMEHEHNEe 0606IEHHON OIeHKH CE30HHOro (hakToOpa B MO-
ACTTPOBAHUY BEMYUHBI HAJOTOBBIX JOXOLOB, a TAKIKE METOZIbI OLEHKU aupe-
PCHIMALIMH CTPYKTYPBI 33/I0JDKEHHOCTH TIepel GIOKETOM.

Hayunsle nosnoxxenus n BBIBOJIBI, C(OPMYIHPOBAHHBIE aBTOPOM, OCHOB&HBI
Ha HCII0JIb30BaHUH (DYHIAMEHTAIBHBIX TTOI0KEHMI CTaTUCTUYECKON METOO0JOTHH
M pe3yJibTaTax WX anpobaliy Ha MHMPOKOM CIIeKTpe OQHIHUAIBLHON CTaTHCTHYe-
CKHX JaHHBIX DesepaabHOM CiIyX6bI FOCYTapCTBEHHOM CTaTHCTHMKH, CTATHCTHYE-
CKOH oT4éTHOCTH DesiepabHON HATOrOBOI ciy 0661 Poccun, Munncrepcrsa ®u-
HaHCcoB PO u ®enepanpHoro kazHaueiicrsa Poccuu, BemonHenHbIX ¢ nenons3opa-
HHEM COBPEMEHHBIX KOMIIBIOTEPHBIX TEXHOJIOTHH, 4To MIOTBEPXK/IAET JIOCTOBEp-

HOCTB CACJIaHHBIX BBIBOIOB U IIPAaKTHYECKUX PEeKOMEHJalu .

Haylmaﬂ HOBH3HA H 3HAYHMOCTb HAaYy4YHBIX HOJ]O)KeHﬂﬁ, BbIBOI0OB H
pekomeﬂnaunﬁ, Cd)OpMyJIHPOBaHHle B ITHCCEPTALIHOHHOM HCCJ/IeJOBaAHHH

K Haquoﬁ HOBHU3HE MOXXHO OTHECTHU clieayrouue pe3yabpTaThI AUCCepTanu-
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OHHOTI'O MCCJI€JOBAHUS:

- pa3paboTaHbl MeToauYECK e MONXO/IBI K CTATHCTUIECKOMY aHAIU3Y
HAJIOTOBBIX IOXO/I0B KOHCOMIUPOBAHHOTO GHOIKETA Poccun, nossonsromme 6o-
JIEC IIOJIHO OTPa3sHUTh CTPYKTYPY HAIOrOBOI Harpysku OTEYeCTBEHHBIX IPEATPHS-
THH ¥ y9eCTh pa3BUTHE M ppPoBOI SKOHOMHKH (C. 56-5 8).

= @BTOPOM IIPE/VI0KEH MaKPO3KOHOMHUYECKHI HHAWKATOP, OTPaXKaFOIIHii
AOJIIO HAJIOTOBBIX ILIATEXeH B YUCTOH 106aBIeHHO! CTOMMOCTH, U yTqueHo Io-
HATHE HAIOTOBOH HAIPY3KH HA MAKPOYPOBHE (c. 88-93);

- [P MOACIIMPOBAHUU JTUHAMUKH HAJIOTOBBIX NIOCTYIUICHHI aBTOp, paccMar-
PHBas TEHACHUMIO, CE30HHOCTb M HH(IISILUIO, KaK CaMOCTOSITEIbHBIE (baKTopLI
obecreynBaeT NoBEILIEHNE MPOTHOCTHYECKUX CBOMCTB Mozenei (c.123- 128);

- @BTOPOM pa3paboTaHa MeTOaMKa 9KCIIPECC-IIPOrHO3UPOBAHUS HAJIOTOBBIX
TIOCTYIICHH# B OIOKET C UCITOJIB30BAHNEM ABTOPErPECCUOHHBIX, TPEHIOBBIX U

TPCHA-CE30HHBIX MOJIeNIeH ¥ KOPPEKTHPOBKOIA llapamMeTpoB Mozereii (c. 140-143).

CrpykTypa u conepxanue AHCCEPTAUHOHHOIO MCCJIe0BAHHS

Ctpykrypa u conepxkauue AMCCEPTALIOHHOrO Hccie0BaHus baThIpoBoit
K., kotopoe cocrout u3 BBC/ICHUA, TPEX IJIaB, 3aKIIOYCHHS M CITHCKA MCIIOb30-
BaHHOMW JIMTEPATYpBI, HMEET JIOTHYHOE TOCTPOCHHE M XapaKTepU3yeTcs: BHYTPEH-
HHM €ZIMHCTBOM, OTIPE/IeJISEMBIM HCIIOb3YeMBIMHU METOJIaMHU U TaHHBIMH.

Bo BBentennn o6ocHoBana aKTyaJIbHOCTb TeMBI paboThI, 06CYK/IeHA CTENeHs
e pa3pabOTaHHOCTH, PACKPHITHI HeTH U 3a/la9M TMCCEPTAlMOHHOTO HCCIIeN0Ba-
HUS, €ro HayvyHas HOBM3HA, TEOPETHUYECKas U paKTH4€CKas 3HAYUMOCTb, OIpe/ie-
JICHBI TIPEIMET U O0OBEKT MCCIIeIOBAHUSL.

B nepsoit rmase nuccepraiuu «MeTo/10/10rYecKue OCHOBBI CTATHCTHYe-
CKOH OLIEHKHM HANOTrOBBIX JIOXOLOB GIOIKETa POCCHIDY PacCMOTPEHO COBpeMEHHOe
COCTOSHHE, HCTOYHUKH MH(OPMALUK U OCHOBHEIE NpoGJIEMBI HAJIOTOBOH CHCTEMBI

Poccun. ABrop yrounsier TIOZXO1 K U3MEPEHHIO HAJIOTOBOM HAIPY3KH Ha paboTHH-



Ka 1 O0DOCHOBBIBaeT, CBA3aHHYIO C PasBUTHEM LH(POBON 3KOHOMHKH, noTpeod-
HOCTb B PAaCIIMPEHHH KIIaCCHDUKAIIHI A0X0/10B Oro/1KeTa.

Bo Bropoit riase pa6ors: «CratucTHyeckoe n3ydenue CTPYKTYPHI ¥ JHMHA-
MHKHA HAIIOTOBBIX JOXOJO0B» aHAIH3UPYyeTCs CTPYKTYpa W JUHAMHKA HAJOTOBBIX
noctyruienui B 6romker Poccuu 3a 2010-2017 rr, 10 BUJIaM OCHOBHBIX HAJIOTOB,
TI0OKa3aHa JIWHAMHKa HaJIOTOBLIX JOXOJOB C Y4ETOM CE30HHOCTH W MHOIALMH, a
TaKKe HEOOXOAUMOCTh KOMMYECTBEHHO OLICHKH C€30HHO KOMHOHGHTBI IpU MoO-
JICIAPOBAHHIH BEIMYMHBI HANOTOBBIX JIOXO00B GIO/IKeTa.

B Tpetbeii rnase AUCCEPTALIMOHHOTO HCCIIeIOBAHMS «DKOHOMeTpHYEeCKH e
MOJICJIH B OLICHKE IIePCIIEKTUB HAJIOTOBBIX J0XOI0B) NpOAHANIM3UPOBAHEI IOIXO/BI
K IIPOTHO3MPOBAHMIO HAJNOTOBBIX MOCTYIUICHHH B Oro/KeT, 1aHo 06OCHOBaHHe
NPAMEHEHHS SKOHOMETPHYECKHX METOOB, a IS 9KCIIPECC-TIPOrHo3a - aBTOpe-
TPECCHOHHBIX MOJENeH, BKIIIOYas MOJe/IH SARIMA, xoTopsle TOCTaTOYHO MOHO
YUHUTBIBAIOT XapaKTep IMHAMHUKH HAJIOTOBBIX IUIATEXKEH.

MsnoxeHne Kaxmao riaasbr 3aBEPIIACTCS BBIBOJIAMH, KOTOphle 0GOGINAIOT
TIOITyE€HHBIC PE3yIBTATHI, MCIIONb30BAHHbIE METOMHIECKHE IOJIXO/IbI ¥ MHTEpIIpe-

TalluIo pe3yJIbTaTOB MOJICIIUPOBaHUs.

JlucKyccHoHnbIe Bonpock 1 3avMeyanus 110 1uccepTauHOHHOI paGoTe

Hecmotpst Ha ykasanusie nocronncrsa AUCCEPTAMOHHOM paboTEhI, 10 HEKO-
TOPBIM HATIPABIEHMAM UCCIIENOBAHMSA MOXKHO ClIeJIaTh CIIETyIOIIHe 3aMEYaHHUS:

1. He yTOYHeHBI BO3MOKHOCTH IIOCTPOCHHS MOJEJIeH, BKIIOYAIOMIUX HKO-
HOMHYECKHE (PaKTOPbI POCTA HAIOTOBBIX Aoxoz10B Oroketa (c. 107).

2. He Bcerna mosicuens! TIPAYMHBI OTCYTCTBHSL CBSI3U MEXIY HAIOrOBBIMH
TOCTYIUICHUSMH H PSZIOM MaKpOIKOHOMUYECKUX MOKa3aTeeii Pa3BUTHUS PETHOHOB
(c.111,c.114).

3. Bo Bropoii riase TIPUBOIUTCS PSIl OOLIEN3BECTHBIX HOPMYJT HHIEKCOB

CTPYKTYpHI (c. 71 - 75).



4. Tpebyror neranmuzamnun TIOCTPOCHUE MOZIeNeH IIPU H3MEHEHUH HATIOTOBBIX
CTaBOK H COOTBETCTBYIOIIEH KOPPEKTHPOBKH IapamMeTpoB MoJeNel 1 MPOrHO3H-
poBanus (c. 150).

5. Couckarternem nmpoBoauTCS eIbI P MHOrOBapHaHTHBIX PacyeToB H
TIPENICTABIIEHO OOJIBIIOE YHCIIO PerpeccHOHHbIX Mozeneit Tpenaa. s mydmero
BOCIIPHATHS Pe3yIbTaTOB MOJIETHPOBAHHS JKEATEIbHO GLIIO OBI BEIHECTH YacTh
TNPOMEKYTOYHBIX Pe3yJIbTATOB U3 OCHOBHOI'O TEKCTA B IPUTIOXKEHHE.

JlaHHble 3amevanus He cHmKarOT HayYHOH M NpaKTUYeCcKOii 3H.a‘II/IMOCTI/I

AHUCCEPTALMOHHON PabOTBI M MOT'YT GBITh yYTEHHBIMH ABTOPOM B JAJIbHEHIINX HC-

CJICIOBAHUSX.

3aka0uenne o coorBeTcTBHM AHCCEPTALHOHHOIO HCCJICI0BAHUS KpHTepHsM,
yeranosaenubim Ionoxennem o npucyxaennu Y4YeHBIX cTeneHeii

Huccepranronnoe uccnenosanme BateipoBoit [{apsu Kupunnosusr «Cratu-
CTHYCCKasl OLCHKA IIEPCIIEKTUB HAJIOIOBBIX nocTyienui B 6romker Poccumy,
TIPEACTABICHHO® HAa COMCKAaHUE YYEHOM CTeeHH KaHauaaTa S5KOHOMHYECKHX HayK,
BBITIOJTHEHO Ha BBICOKOM HAayYHOM YpPOBHE [IpeZICTaBIIsIeT CO00M 3aKOHYEHHOe
Hay4HO-KBaIU(PUKAIHOHHOE HCCIleJ0BaHKeE [0 PCILICHHIO aKTYyaJIbHOM HAYYHOI
3ajaqu. Pabora o6nazsaer nayunoi HOBU3HOM, IPaKTHYECKOH U T€OPETUYECKOMN
SHaYMMOCTBIO. B nuccepranum paspaGorana METOMKA KOMIIJIEKCHOI'O CTATHCTH-
HCCKOro aHall3a ¥ NPOrHO3UPOBAHUS HAJIOTOBEIX NOCTyIIeHU# B 610/ ket Poccuu
Ha OCHOBE aHallM3a BPEMEHHBIX PSJIOB CTPYKTYPHBIX CABUIOB 3a0J)KEHHOCTH
[0 HaJloram u cbopam.

Hucceprarms Bareiposoit . K. nonsoctsio COOTBETCTBYET IIACIOPTY CIIe-
lmanbHocT 08.00.12 — Byxranrepckuit YYeT, cTaTucTuka: 1. 4.9 «MeTomur! cTaTu-
CTHYCCKOIO M3MEPEHHsS U HAOIIOIEeHuUs COLMAIbHO-OKOHOMHYECKUX SIBIEHHH, 06-
paboTku cratMcTHYecKoit HH(pOpMaIMH, OleHKa Ka4ecTBa TAHHBIX HaOJIIOIeHHI;
OpraHM3alns CTaTUCTHYECKUX paboty; m. 4.11 «Meronbl 06paboTku cratHeTHye-
CKOM MH(pOpMaLuu: KIacCH(UKauus ¥ IPyHIHPOBKH, METO/bl aHallu3a COLUAIb-

HO-3KOHOMHUYECKHX SIBJICHUI H IIPOLIECCOB, CTaTUCTUYECKOI'O MOZECIIMPOBaHUs, UC-
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CIIEIOBaHUs 3KOHOMUYECKOIL KOHBIOHKTYDBI, J€I0BOM -aKTUBHOCTH, BBISBIICHHUS
TPEHJIOB M IIUKJIOB, nporHo3HpOBéHHx Pa3sBUTHS COLMATIbBHO-9KOHOMUYECKHUX SIB-
JICHHH U TIPOLIECCOBY.

OcHoBHbIe pe3ynbTaTh! AUCCEPTALHOHHOM pabOThI OTpakeHsI B 12 HayYHBIX
MyONuKauaX o6ImM 06beMoM 5,02 mn.u., B ToM 4ncie msTh pabot o6bemom 2,6
ILJI. OIyOIMKOBaHBI B PCUCH3NPYEMBIX Hay4HBIX JKypHaiax, PEKOMEH/TI0BaHHBIX
Bricmreit arrecranmonnoi KoMuccueir npu Munucrepcrse HAYKH M BBICLIETO 06-
pazoBanus PO.

ABTOpedepar u omy6IMKOBaHHEE PaboThI OTpaXkarT OCHOBHOE coJiepka-
HUE JIUCCePTaLiH. )

[To cBoemy COACPXKAHUIO, CTPYKTYPe M 0)OPMIICHHUIO AUCCepTalus U aBTO-
pedepar cootBercTBYIOT KPHTEPUSIM U TpeboBanusM 11. 9 «[Tooxkenwus o IIPUCY K-
ACHHH YYCHBIX CTEIIEHEeH», yTBEPIKIEHHOr0 [Tocranosnenuem ITpaButenscrea P®
oT 24.09.2013 r. No842 «O TIOPSIIKE MIPUCYKIACHUS YYEHBIX CTETIeHel», a ee aBTop
BateipoBa Jlapes Kupunnosna sacnyxusaer [IPHCBOCHHMS YYEHOH CTENEHH KaHIu-
AlaTa S5KOHOMHYECKUX HayK II0 CIIEHHATBHOCTH 08.00.12 — Byxranrepckuit yyer,

CTaTUCTHUKa

OduunansHeiii onmonexr:

AOKTOp SKOHOMHYECKHX HAYK I10
cnennansHoctu 08.00.12, mpodeccop,
npodeccop nenapTaMmenTa CTaTHCTHKT 1
aHaJln3a aHHBIX (aKyIbTeTa SKOHOMUYECKIX

Hayk HaunonansHoro uccienosaresckoro ~——
M%A/él\&j
YHUBEpCHUTeTa «BrIcias mikona skoHOMHUKI )
10 Hos16pst 2020 roxa Mxutapsu Bragumup Cepreesuy
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