Mpepuncnosune

Hacrosiimast paGora mocBsleHa aHaJU3y BPEMEHHBIX DPSJOB HEKOTOPBIX
MaKpOIKOHOMHUUYECKUX MOKa3aTesel, XapakTepU3yIOIIUX SKOHOMUYECKYI0 CUTYya-
nuto B Poccuiickoit denepaunn.

Pa3Ho00Opa3Hble cozlepKaTeIbHbIE 3a1a4i S3KOHOMUUECKOTO aHaIu3a Tpedy-
10T UCIOJIB30BAHUS CTATUCTHUECKUX JAHHBIX, XapaKTEPU3YIOIIHUX UCCIIENyeMbIe
HKOHOMUYECKHUE MPOLIECCHl M Pa3BEPHYTHIX BO BpEMEHH B (JOpME BPEMEHHBIX Psi-
JoB. [Ipu 3TOM Hepeako OAHU U Te e BPEMEHHBIE PSAAbI UCTIONB3YIOTCA I pe-
LIEHUsI pa3HbIX COoNlepIKaTeIbHBIX MpobieM. OTHON U3 BaXKHBIX 3a/1a4 MaKpPOIKO-
HOMHYECKOH TTOJIUTHUKH, BKIIIOYasl MCCIIE0BaHIE TUHAMUKH (DyHIaMEHTaIbHBIX
NIePEMEHHBIX, SBIAETCS IMOCTPOEHHE Mojelell, MO3BOJSIOIUX OCYIIECTBIATh
MIPOTHO3UPOBAHNE MaKPOIKOHOMHYECKUX TOKa3aTenel Ha Oyryliue IepHoIbl.

I{enbro HACTOSIIETO UCCIEIOBAHUS SIBIISICTCS CPABHUTENIBHBINA aHAIN3 Kade-
CTBA PA3JIUYHBIX METOIOB IPOrHO3UPOBAHUS BPEMEHHBIX PSAOB B IPUMEHEHHUH K
psAaaM, OTpakarolIUM AUHAMUKY Pa3BUTH OCHOBHBIX MaKPOIKOHOMHUYECKUX TO-
Ka3arenel, xapakTepHu3yIOIUX COCTOsIHUE 3KOHOMUKH Poccun. B ncnomns3yemsix
B paboTe MOAXO0aX MOXKHO BBIIENUTH JABE COCTaBILIOIINE — TPAJAUIIUMOHHOE KO-
HOMETPHUYECKOE MOJIETUPOBAHNE U MOJICIHPOBAHHE C UCTIOJIB30BAaHUEM CTPYKTYP
CITy4alHBIX BEKTOPOB. /i1 TOro 4TOOBI pa3rpaHUyYMTh 3TH MOAXOIBI U TOJTydae-
MBIE Pe3yNbTaThl, padoTa pa3ziesicHa Ha JIBE YacCTH.

IepBast yacTb COCTOUT U3 5 IAB U MOCBSAIIEHAa CPABHUTENBHOMY HUCCIEN0-
BaHUIO Ka4eCTBa TPAJUIIMOHHBIX SKOHOMETPUUECKUX METO0B IPOTrHO3UPOBAHUS
BPEMEHHBIX PSJIOB M HEKOTOPBIX MX MOIU(PHKAIIH.

B nepBoii raBe n3naraercst o01as MoCTaHOBKa MPOOJIeMbl 1 HHCTPYMEHTa-
pHii UCCIIeI0BaHuUS, TPUMEHSIEMBII B IIEPBOW YacTH PadOTEHI.

Bropas rmaBa nocesmieHa NpeBapUTEIbHOMY UCCIIEIOBAHUIO CPABHUTEIb-
HOTO KauecTBa MOCJIE0BATENbHOCTH OJHOIIArOBBIX NMPOTHO30B JJIsI HEKOTOPBIX
Ps.10B MaKpO3KOHOMMUYECKUX IoKazarenen PO.

B Tpetneil maBe mccienyeTcss yCTOMUMBOCTH BBIBOJOB CPAaBHUTEIHHOTO
aHaIM3a KauecTBa MPOTHO30B MO aJbTEPHATUBHBIM MOJENSAM IpPU PACHIMPEHUU
HMHTepBaJa, Ha KOTOPOM IMPOM3BOAUTCS CpPaBHEHHE KaueCTBa MPOTHO30B.

B uerBepToii m1aBe 00CYKAAIOTCSI ICTOYHUKH OHMIMOOK MTPOTHO30B U HEKOTO-
pBI€ METOABI MX KOPPEKLUUU. AHATH3UPYIOTCS MOCIEACTBUS KOPPEKIIUH IIPOTHO-
30B B NPUMEHEHUH K HEKOTOPHIM M3 PacCMaTpPUBAEMBIX MaKpPOIKOHOMHUYECKUX
PAIOB.

B nsToil maBe B kauecTBe mpuUMepa MPaKTUYECKOTO0 MPUMEHEHUsT Mojeneit



MPOTHO3UPOBAHUS MPOU3BOIUTCS CPABHEHUE PA3INIHBIX MOZIETIEH AJIs MPOrHO3a
HNOCTYIIJICHUH OTAENbHBIX HAJOTOB M CYMMAapHBIX HAJOTOBBIX MOCTYIJICHUH B
KOHCOJIMTUPOBaHHBIN U (eepalnbHblil OromKeTs PO.

Bo BTOpOIt 9acTu uccienoBaHus paccMaTpUBAETCs aJIbTePHATUBHBIN ITOIXO0
K IIOCTPOEHUIO NPOTHO30B BPEMEHHBIX PSAZOB, OCHOBAHHBIN Ha UCIIOJIB30BaHUU
CTPYKTYp CIIy4alHBIX BEKTOPOB. DTOT MOAXOI, B OTIMYHE OT TPAAULMOHHOTO
9KOHOMETPUYECKOTO MOJX0/1a, UCIIONb3yeMOro B IIEpBOIl 4acTu, He Mperoara-
€T KaKMX-TH0O TUIoTe3 O (yHKIMOHAIBHOM BHJE CIIyYaiHOW COCTaBIISIOIICH
BpeMeHHOro psina. JlaHHas yacTh pabOTHI COCTOUT W3 OCHOBHBIX OIpEIEIICHHH,
MIOCTAHOBKH 3aJa4yH, ONHCAHMs aJTOPUTMOB IIOCTPOEHHUS MPOTHO30B, a TaKkKe
BKJIIOYAeT Pe3yIbTaThl pacueToB.

B 3axiroueHnn x paboTe MPHUBOISTCS KPAaTKOE OMMCAaHKHE MONYyYeHHBIX pe-
3yJBTAaTOB MCCJIEOBAHMS, CPABHEHHE PA3JIMYHBIX METOJOB IMPOTHO3HPOBAHUS U
OCHOBHBIE BBIBOJIBL.

B npunoxeHusx mpuBeneHsl MaKpoChl (IIpOrpaMMbl) ITOCTPOCHUS Mojelneit
U TIPOTHO30B Ha OCHOBE CTPYKTYP CIIy4aifHBIX BEKTOPOB, a TAK)Ke UCXOJHBIE JaH-
HBIE JJIS PacueToB.



