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OT3bIB Ha aBTOpedepaT AUCCEPTALMH
Pemecnux Enensr Cepreesnst
«MeTozBI ¥ MOZEIM IPUHATHSA CTATHCTHYECKHX PEIIEHHH B YCIOBUAX
HEOIIPENETICHHOCTH
no crnenuanbHOCcTH 08.00.13 — MaTeMaTH4eckie 1 HHCTPYMEHTAIBHBIE METOIBI
9KOHOMHKH

Hucceprauns Pemecauk Enenst CepreeBHsl IocBAmeHa pa3paboTke
HayYHO-OOOCHOBaHHEIX METOZOB M MOZEN€d NPUHATHS yIpaBIEHIECKHX
PCLICHHH, OCHOBAaHHBIX Ha HCIOJB30BAaHUM Haubonee THUIMYHOH OLIEHKH
HEHU3BECTHOT'O PACIpPEACICHUS BEPOATHOCTEH COCTOSHUI SKOHOMHYECKOU CPEIbI,
OLICHKE 3HAYMMOCTH PacCMATPHUBAEMBIX SKOHOMHYECKHX OOBEKTOB M 3HAYCHHM
COOTBETCTBYIOIIMX BECOBEIX KO3QPHIHEHTOB. AKTYyaIbHOCTh TEMBI HCCIIEAOBAHMS
OIpeRessAeTCA 00A3aTEIBHBIM YUETOM IIPU IPHHATHH YIPABIEHYECKHX pENICHUI
INPUCYIINX COBPEMCHHONM 3KOHOMHKE HEOIPEAEICHHOCTH, KOH(QIUKTHOCTH U
IIOPOXKIEHHOI0 UMK 5KOHOMHYECKOTI'O PHCKa.

B cBoe#i pabote aBTOp IpeayIaracT METOABI IIOCTPOESHHSA IS BEPOATHOCTHO-
CTaTUCTHYCCKUX MOJEIIEH BEKTOpa OLICHOK BEPOSITHOCTEH BO3MOIMKHBIX COCTOSHHUI
3KOHOMMYECKOH CPE/Ibl, YYUTHIBAIOIIMX 3HAYMMOCT IPENIECTBYIOIIUX IEPHOIOB
BPEMCHH AJI1 HAaCTOSIIET0 MOMEHTa BPEMEHH. ABTOpP PacCMaTPHBAET IIOCTPOEHHE
BEPOATHOCTHO-CTATUCTUYECKUX MOJEIEH NPHUHATHA YIPaBICHYSCKUX DEIICHHH,
OCHOBAaHHEIX Ha BBHIOOpE BEKTOPA OIEHOK BEPOSTHOCTEH BO3MOXHBIX COCTOSHHM
OKOHOMHMYECKOM CpeAbl HIM OLEHOK HEM3BECTHBIX 3HAYEHHH BECOBBIX
K02(QUIMEHTOB pacCMaTPHBAEMEIX IIOKa3aTElIEH.

B cBoelt paboTe aBTOp HCIIONB3YeT MOJIOXKEHHUS W IPHHIUIEI CHCTEMHOTO
IIOAXO0/a, TEOPUH UIP, TEOPHH MATEMAaTHYECKUX METOJOB IIPHHATHA PCIICHHM C

YY€TOM HEOIPEIEeICHHOCTH, KOHQINKTHOCTH M PUCKa HAa OCHOBE KJIACCH(UKAIMU



MH(}OPMAIIMOHHEIX CUTYAIlHi O COCTOSHUSIX SKOHOMHYECKOM CPEIBL.

OcHOBHas MpeTeH3Us K BBINONHEHHOW paboTe COCTOMT B CIIEAYIOIIEM.
3amaun W pesyinbTaThl CHOPMYIHMPOBAaHEI KAK MAaTeMaTHYecKHe. XOTelOCh OB
BHJICTE B palboTe, MPETEHAYIONIEH Ha CTENeHb KaHAMAAaTa 3KOHOMHYECKHMX HayK
(TIpM Bcex OroBOpKaX, CBA3aHHBIX CO CIENUATBHOCTBIO), GONIbIIE SKOHOMUIECKOTO
CMBICIIa U COACPXKaHMS, Pa3biACHEHUH OTHOCHUTEIBHO TOTO, 9TO MPEIIOKCHHBIM
WHCTPYMEHTapUH JIy4lle, YeM CYIIECTBYIONIWE, peIlaeT T€ WIM HHBIE
3KOHOMHYECKHE 3a/1a4H.

B wmemoM, comepxaHue aBTOpedepara CBHICTEILCTBYET O TOM, YTO
BBINOJIHCHHASA TUCCEPTAIMs ABJIIETCS 3aKOHYEHHOM HaydyHOH paboToi W pemiaeT
IIOCTAaBJICHHYI0O B HeM 3amady. MccnenoBanme Pemecumk E.C. sBmsercs
OPUTMHATILHBIM, BBIIOJHEHHBEIM CaAMOCTOATEIBHO M Ha BEICOKOM HAYYHOM YPOBHE
u oTBeuaeT TpeboBanusaM BAK. CouckaTens 3acimyXUBaeT MPHCYKACHUS YICHOMH
CTENEHH KaHIWJaTa JKOHOMHMYECKMX Hayk mno crnenuansbHOocTH 08.00.13 —

MaremaTuieckue u HHCTPYMCHTAJIBHBIC MCTOAbI SKOHOMHKH.
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