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HayqHoro pyKoBoal-rreJrq Ha ll-rccepraqnoHflym paoory ynseBa 

"[yKMaHa 
PaoraToBlqa

' 
Ha;eMy (MoaerlrpoBaude Kprcl-rcHux nonenufi ua tpnuaHcoBoM pI'IHKe''

flpeAcraDnesHyro Ha concKaHue yqeHoii cren€H[ KaHAr|aara ]KoHoM qecKtlx Haytt rlo

"nau"urrurro"tn 
b8.00'13_<MareuarnqecKne ll uEcrpyMeHTanruue uer:orn irrononurl'

floqereHae IloBoE (oponaBl'tpycHoii !rHOe(Ill'I'l (COVID-19) pe3(o MeHqer rno6alrnue

ycjroBnr QyH(ullollltpoBaH[t 3KoxoMlll( BCeX CTpaH ]', CTaBItr rloa coMEeqlte coxpaHeHlie t,lx

g(orioMrrqec(oro pocra. He yalrBnretEllo, itro B {eETpe BHuMaHIit 9I(oHoMIicroB oqeska pl'lc(oB

nofpyxerM'9(oHoMIz(B3a.I'xH}.Iopeqecc[Io,TaI((a(I,IMelolI4eMecToKpl,3l,Icq6re'BJ'I9HI,I''

HeQ[HancoBLIe rlo cBoet nptpo,4e, Moryr rMerb 3HaqI'lrerEEE'Ie llnuaacoeue noc'reacrsMc B

ycnoBlrx, (ofaa MEofxe poccllficl(Ije sKoHOMItCT]'l npeacl(a3blBaloT MLpOBOii (blrlraEcoBhli

r<putrc, a l{enrpa,rr,nldi 6ann Poccut't oflltca,T Bo3MoxHblii cqeHap].i pa3Bt'ITI-tt 3'roro Kpl{3rca'

uccjleaoBaulrt, [ocBtI]reHEbIe Moa€lll-1poBa]Illrc (pl-I3ltcHbrx tBreHllfi Ha iblEaEcoBoM pblg(e'

HecoMueEgo, tBJltlorcr neo6xoAtt t'tma-

Pagpa6orxa uoae:rei, no3BorqIoI].lrx Bocfipol-l3BoAurt' L o66tcHtrb I<pII3IlcHEIe tBJlesut $a

tlunatconr,x prrurax! BbItBlItrL Ilx ItprqIlEEI I'I Bo3Moxuocrlt BJIIIIHLI Ha nocrercrBlll' aeJlaer

ux (MoAenn) oAHItM L3 BaxHLlx l'lHcrp)/MenroB u3yqeH[t tl peryrllpoEaHlt (px3l4cHbrx tBneHl,It

na r!unaaconr,tx prn:xa,r. llpeAcraeleuuaa pa6ora IIocBtuleHa nocrpoeHl'lto (oMnnet(ca Moreneii

AJUI perllerrl't aaHsofi 3a,{aqlt B arrccepra[ut [peacraBJrel$I pe3ytbrar6l ficcne'loBarellbcKot

pa6oru Yareoa JI.P. no tr3, leHrirc npoqeccoB, flpoqcxorturtx Ha ypoBHe B3al'IMoaejicrByrorq]-Ix

y.racTHrr(oB TopfoBj MaTeMaTIqec(ofi (bopMa.Jll'l3alltt AaHHEIX npoUeccoB, co3IaE[Io noilxoaa K

nocrpoeHfiIo Mo,[enei It pa3pa6or(e MeToaanpoBepKlt cooTBercTBl'tt CMOAeIUpOBaHSEIX '4at,IHErX

peanbHr,rM ib{HaHCOBbIM BpeMeEEbrM ptaaM

Buacronqeeapeulnal,6oJleeuHrerjcusHop.r3BxBaloxlllMc'noAxoAdMI(MoAenlpoBaHI,Ip

Kpn3scHLrx tBJrenrrii tBtterct areHTFto-opleETl'lpoBanBoe MoAerltpoBaElte' (oropoe rIoaxoALT

arr oflucaElrt cjloxHol{ crpyKTypbl B3alrMoaeficrBylollllx yqacrnu(oB ToproB B aucceprautlt{

ynreBbrM JI.P. [percraBJ]eH (oMnrerc arenturx noAelefi lpunaucoooro puura' no3Bo'JIt]ourxt

Bocnpor.r3Bo,ul,tr6 n IruTepflperupoBarb npoueccbl Ha poccttic(oM iboHAoBoM pbmt<e B rleplroAll

Br,tcoKot BoraTrrjl6rrocTu, a Ta(xe ooyulecTBJrrrb pa3r{qn!,Ie MoAnibaxauau pa:pa6aruraeuux

MoAenei B pe3yrlaare I'l3MeEeHFt cocraBa yqacrHl't(oB ToproB Ii lbnHaHcoBblx lrncrpyMeEToB'

pearn3)qouux p€BHLte MexaHlt3MbI Bo3I{uI{}roBeHI'It l<pt{3llcHErx tBJIenli Ha abtrlraHcoBoM pbIE(e'

Bce Bbr[lec(a3aHHoe roBopllr o roM, qro BllopaHHat'reMa uccne,qoBaHlzr tBnterct aKTytlnbHot'

KaI( c reoperlrilecKoii, TaI< r, c lrpal(T,Iqecrot Toqek 3peHl-lt',

I4ccleAoeauue, npooeAeHEoe ynteBLN Jl.P , 6sycroBHo' o6naaaer gIIeMeHTaMu EayqHotr

sogr.rrnr,r. B raqectge oclroDt'Iblx cJleAyer orMernrb cneAyloll[e'



Bo-nepnux, aBTopoM pa3pa6oraHa llMlrralrloltHarl Morerb lptnaHcoBoro pblH(4, I{oroptu

BrrepBBre a,lanrfipoBaHa ,{rt pocclric(oro pLIH(a a(quii Ea ocHoBe B6uaterl|r'tx xapal{TepH6rx

oco6eHuocrei roBe.{eHllt pr'IHKa. B alarlTupoBaEHoii MoAetx BnepBble pearll3oBaE MexaEI'l3M

BJrUtHItt ljHOCTpaHHbrX I{HBeCTOpOB Ha ,qlrHaMu(y qeH a(qut Dpll Bo3l{LKHoBeHIt[ pa3rltqEbrx

BH)"TpeHEXX lrnlt BHeUIIIUX (pl'l3I',ICHLIx nOTptCeE fi Ha abuHaHcoBoM p6IEKe.

Bo-BTopLIx, B pa6ore npe.4noxeHBl MoallabuKa{lrlt crpyKaypEl pa3pa6oraHEoii Mo,{eru ltt

I,ICCIE.{OBAHI,I' OIHOBPCMCHHOTO BJII'I'HIII' PA3HEIX MCXAEI'3MOBI BO3H'(AIOIqTX HA PbIHKC NPII

ucnorE3oBaH![l yllacTHlrKaMu ToproB (opoTKax npo,qax, nHc'rpyMeHToB cTpaxoBaE t pricl(oB l'l

(buHarrcoBbrx pLt.rafoB. Ea BonaTfin6rJocrL iDoH,uoBofo pb[rKa. AaEHbre MoaxibLIKallll]I n03BoJlLiJl!-I

r.rccJreaoBaTb BJrIttHue ol.4eJlbH6IX MeXaHr'l3NtoB lpyf Ha npyra Ir Ha al,EaMu(y phlHl{a'

B-rperrux, onupalcr Ea pe3yJrLTar[I 3KcnepuMeHToB, Y,rseB Jl.P. npeanoxkn aBropcKuI

[o.{xoa ant [ccj]eAoBaE[t I{pl'I3l{cHblx tBneril-Ii Ha (bl-lnaEcoBoM pL]E(e, I(OTOpbli rlo3BorteT

paccMarpuBaTb MexaHn3MbI I,l Irx (oM6{Haqn B pa3rutiHhlx cTpy(Typax ant colepxaTenbHoro

o66tcHeHur l pll3t cHbtx ,IBneHuii Ha pl'lllI(e u npoBeptrb npeafloroxeHllt o BJllttlllll, or,uerbEbrx

*a.nMoaeficrBl-Ifi Mex.{y yr{acrHfi(aMu ropfoB u q)uHaHcoBI'lx LHcrpyMeHToB Ha Botarl]ft'HocrE

lpr.rHaHcoBEix aKTLIBoB Ha pblHl{e.

B-uereeprux, xouerct orMer[T6, qro aBTopoM npe,Illloxeu MeroA rlpoBepru coorBercrBtlt

MoAeJIbHbrx raHHLtx peauIt,HBIM ib[IIaHcoBLrM BpeMeHEr,IM ptaaM Ott ocHoeaH Ha Itcnorb3ogauull

oqelroK Trxecru xBocroB pacnperencHLii iloxo,qHocrei, roryqeHHblx MeroAoM EauMesbllll,x

(Ba.{paroB c npllMeHeHr'rerl ror-rof-paHr-pa3Mep pefpeccull c oIITI,iMa]'II'HLIM CMeUeHXeM flplr

3TON{ B (aqeCTBe BCnoMofaTe,rILHLIX (p[TeplleB ucnonb3yl{JTc9 npoBepKn cnoco6HocTa Mo.qeneii

BOCIIpOI,i3BO,qUT6IClaCTepn3a{IlIOBOraTIrJlEIrOCTl',lUaCtMMeTpllqqbleBcnrec('{RonartnEHocTtl

flpea,loNenultii veroA no3Bonter npoBeptrb cnoco6Hocrb Molenefi Bocnpou3BoAI'j16 cBoficrBa

3KCTpeMa,'rr,Hbrx ueEoBbrx Kone6aH]lii aKuui:i poccuicKux (oMnaHuit

flpeAcranrenuar aucceprauut yrteBa Jl P tBJlterct 3aBepdeEEHM a caMocrot'reJrBttLlM

HayqHbrM uccreaoBaHlleM Ha aKTya,'IbHyIo TeMy, o6ra,qaer HayqEoii HoBIr3Hoi' reopeTx'{ecKoii r

rrpa(Tr4rec(oi 3EaqlMocTBIo. Pa6oTa rlocBt IeEa pa3pa6oT(e I'IHc'rpyMenTzuIEHofo anlapaTa.un{

aHa,lu3a npfi.ruH Bo3HrI(HoBeHLt (pIl3IlCHblX tBre[ui Ea ibunaHcoBoM p],lEl(e L uMeeT BaxHoe

3HaqeHue &'It npoaBnt(eH!t B nocrpoe! u IlM TaIIuoHrl6IX Mo.qerei o[HaqcoBolo pbIEKa

flo:ry.renuue YrreeuM JLP. pe3yrbrarbt neo,IlHoKpar{o o6cyxaanficb Ha KoH(pepeEulrtx:

MeNaysapo,quoi KoHabepeHtrt{ cryreHToB! acn[paHToB r'i Mo,lorblx y'leHEIx (JloMoHocoB,

(2015,2016,2Ol7), Mex,uyHapoaHoi HayqHofi Koi{Qepeuquu (JloMosocoBcx*ie qreullt - 2019.

3l{orroMrqecl(lre orHo eHIrt B ycJloBlttx Iltl$pooofi rpaucQopuauuu), HeMqItEoBcI{rx qreHI-ltx,

nocBrureHHbrx 125-rerum co ana poxreHut a(aaeMx(a B.C. I-leM'IrlroBa (ll3MI4 PAH' 2019).



3a rc.[bl paoorbl Ha,q rucceprau ei yrteB JLP flpoBo'[un ceM[sapcKte 3aHtrllt rlo reoptlrt

Bepotrfiocreii It MareMaruqec(oi crar[crl'l(e Ea 3(oHoMLqecI(oM $ar<y:rlrere MfY'

ofly6nu(oBar Aectrb HayrlFI'Ix pa6or' B ToM 'lllcre qerblpe B xypH:lnax' Bxonslqlx B ctl[coK

pe[elrupyeMblx EayquElx lr3Aarrtlu' yrBepxaeuuux peuenueu Yqeuoro cosera MfY' shJcrynan

Ha HayqHr,rx ceM[Eapax xaileapu ltarevartFlecl<t'x MeroaoB aE ullsa 3r<ouoMll(u: (CTaraqeckue

L nrigaMlr.recKqe MoreJll, ?KonoMlzrtt-l)' (I4HBecrLuLoHnoe npoe(TupoBagle) Ll

,,Mr(po9(oHoMr-r,rec(ue uccre.{ogarrrlr" oxonovuuecroro tparyllrera Mf V'

groracaercqn[qHocTI,yJ'IqeBaJ-I.P.,ratncc:reAonarel',xoqeTc'oTMeTI,l.I6EayqH}'Io

Io6pocoBecrHoc'rB, BEIco(I'ti ypoBeEr' BJraIeHEt Merolojloruefi [poBeIeHId LccjleroBaHl-tt ll

MaTeMaTr.rqec(lMr.r MeTo,{aM[ aEaftBa, a TaKxe cepLe3EyIO paooTy aBTOpa Iro H3yqeHl o l-I

ocMblcJteHllro 3KOHOMdqeC({x f,BrleHxfi He TOJILKO ra (buHal{coBbrx pblEKax. Ho Il B cMexql{x

o6lacTtx 9(onoMn(u lt B 3I(OHONIUKS B UeIOM, l4Met 6a3oBoe Ma'IeMaT',qec(oe o6pa3oBaElie',

Vleen JLP. :a ro.{r,r ycneuHoro o6yileHltt B acnlpaHrype 3(onoMuuecroro Qarylrrera MfV n

n.noaornopuoi pa6orbr naA ,{ucceprallnefi cran Bblco(oKBzl'ltibuqupoBaHH6lM cneuutltllcroM B

o6racr[ MareMarF]ecKl{x MeroAoB aHa'rt3a 3(oHoM'I(It' qro rloqrBeptclaer pa6ora d (a'{ec'rBe

KOHCyIIETaHTa-llccrenoBaTett B MexAyHapo,4Hoi LHBeCTDUUOIIHOi KOMflaHr',tIr worldQuant', f,Ile

ynteB JI.P, 3aH[M!!JIct KoJliilecrBeHE6IMtl LIccJIeIoBagl,'Ml-l AItHaMI'Il{I,l ibtgaHcoB6rx p6IH(oB l'l

parpa6orKofi valeva rreecKrlx MoAeret

c.I{Taro, qTo ,4l,IccepTaull' yl'eBa Jl'P' orseqaer sceM Tpe6oBaHI-I'M, IIpeA6'BI'eMI,IM K

(alllltaaTcKljM auccepralltM Ha couc(aElte yqeHofi creneEt-l KaHAI',UaTa 3(onoMuqec(lx EayK

no cneuua,rsnocru 08.00 13 - MareMarriqec(te u r,lcrpyMeHTanbHble Mero'IIEI 3(OIIOMI'i([' a ee

aBTOp 3acnyxtBaeT flpttcyx,lleHltt llct(oMot cTeleHlt

Hay.rHhlii pyKoBoA[TeJrI',4Ilccepraqlu,

I<.9.B.,,4OUeHr (aQeapr'I MaTeMaTU'IeC(rx

MeTOAOB aHarll3a 3(oHoMItKI',t 3(OlloMI',lqecKof o

QaKyrbrera Mfy uM. M.B. lloMonocoBa
25 uLoa.(
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