
OT3LIB 

Ha aeTope<l>epaT uuccepTauuu filuMaHoecKoro ,ll;MnTpHH BnKTopoeuqa 

«Pa3pa6oTKa MeTOUOB nporH03HpOBaHHH poccuiicKoro pbIHKa 

KOpnopaTHBHOro KpeUHTOBaHHH c yqeTOM HeueHOBblX orpaHuqeHUH», 

npeucTaBJieHHoii Ha coucKaHue yqeHoii cTeneHu KaHuuuaTa 3KOHOMuqecKux 

HayK no cneuuaJihHOCTH 08.00.13- MaTeMaTuqecKue uuHcTpyMeHTaJihHhie 

MeTOUbl 3KOHOMHKH. 

AKTYaJibHOCTb H 06ocH0BaHHOCTb TeMbI rrpe.n.cTaBJieHHOM pa6oTbI He 

BbI3bIBaeT coMHeH1u1. EcTeCTBeHHo, Ha pa3BHTHe KoprropaTHBHoro 

rrpe.n.rrpHHHMaTeJibCTBa 3HaqHTeJibHO BJIHHeT ycToifqHBOCTb 6aHKOBCKOM 

CHCTeMhl. I1ccne.n.oBaHHe illHMaHOBCKOro ,[(.B. no pa3pa60TKe MeTO.IJ.OB 

rrporH03HpOBaH~ pbIHKa KoprropaTHBHOro Kpe.IJ.HTOBaHHH CBH3aHHbIX c 

Heu;eHOBbIMH rrapaMeTpaMH Kpe.n.HTHOro rropTcpenH, a TaK)J(e H c .u.pyrHMH 

cpaKTopaMH rrpe.n.cTamrneT oco6I>IM HHTepec. 

HoBH3Ha Hccne.n.oBaHHH, KaK H3JIO)J(eHo B aBTopecpepaTe .n.HccepTaQHH, 

orrpe.n.enHeTCH TeM, qTo IIOCTpoeHa 3KOHOMHKO-MaTeMaTHqecKaH MO.IJ.eJih 

paBHOBeCHH Ha Kpe.II.HTHOM poIHKe ·c cpaKTOpaMH Heu;eHOBOM KOHKypeHQHH Me)J(.u.y 

6aHKaMH, co.n.ep)J(aIQaH HaH6onee 3HaqHMbie .n.eTepMHHaHThI crrpoca H 

rrpe.IJ.JIO)J(eHHH Ha Kpe.n.HTHbie pecypcbl. 

B aBTOpecpepaTe .IJ.HCcepTaQHH HarJIH.IJ.HO IIOKa3aHo, KaK Ha OCHOBe CHCTeMbl 

3KOHOMeTpHqeCKHX ypaBHeHHM pa3pa6oTaHa MO.IJ.eJib rrporH03HpOBaHHH 

IIOKa3aTeJieM Kpe.IJ.HTHOro pbIHKa, II03BOAAIOIQaH rrporH03HpoBaTb KpaTKOcpoqHbie 

cu;eHapHH pa3BHTHH pbIHKa KoprropaTHBHOro Kpe.IJ.HTOBaHHH. 0TMeqaeTCH, qTO 

paBHOBeCHe Ha pbIHKe orrpe.n.eJIHIOTCH u;eHOM H o6oeMOM, a rrporH03HpyeMblMH 

BeJIHqHHaMH HBJIHIOTCH cpe.II.HHH rrpou;eHTHaH CTaBKa H TeMII rrpHpOCTa ero 

o6oeMa. I1HCTpyMeHTOM .IJ.nH rrporH03HpOBaHHH IIOKa3aTeJieH: Kpe.n.HTHOro pbIHKa 

BbI6paHa MO.IJ.eJib OTKpbITOM BeKTOpHOM aBTOperpecCHH, qTo II03BOJIHeT 

rrporH03HpoBaTb 3HaqeHHH 3H.IJ.OreHHblX rrepeMeHHbIX qepe3 narOBbie 3HaqeHHH 

3K30reHHbIX IIOKa3aTeneH:, a rrporH03HpoBaHHe 3H.IJ.OreHHblX IIOKa3aTeneH: 

ocyIQeCTBJIHeTCH c yqeTOM .IJ.HHaMHKH rrpe.IJ.hl.IJ.YIQHX neT. 

ABTopoM rrpe.n.no)J(eHhI HOBbie MeTO.IJ.hI orrpe.n.eneHHH rrapaMeTpoB H 

HHCTpyMeHTOB Kpe.IJ.HTHO-.IJ.eHe)J(HOM IIOJIHTHKH B HX CHCTeMHOM B3aHMOCBH3H, Ha 

OCHOBe HCIIOJlh30BaH~ HM CHCTeMbl 3KOHOMeTpHqecKHX ypaBHeHHM, 

OIIHCbIBaIOIQHX COCTOHHHe Kpe.IJ.HTHoro pbIHKa. 

Cy.u.H no co.u.ep)J(aHHIO aBTopecpepaTa .n.nccepTaQHH, pa3pa6oTaHHaH Mo.n.enb 

illHMaHoBcKoro ,[(. B. II03BOJIHT IIOBbICHTb .u.ocToBepHocTb rrporH03HpoBaHHH 

MaKpOIIOKa3aTeneH: 6aHKOBCKOM CHCTeMbl 3a cqeT pa3pa6oTKH HOBbIX MeTO.IJ.OB, 

yqHThIBaIOIQHX HeQeHOBYIO IIOJIHTHKY Kpe.IJ.HTHhIX opraHH3aQHM. 

IlonyqeHHbie pe3yJibTaTbl HCCJie.IJ.OBaHHH B .IJ.aJibHeH:rneM MoryT HaMTH CBOe 

rrpHMeHeHHe .IJ.JIH pa3BHTHH TeopeTHqecKHX H 3MIIHpHqeCKHX HCCJie.IJ.OBaHHM B 

o6JiaCTH cpi-rnaHCOB H Kpe.IJ.HTa, pa3BHTHH 6aHKOBCKOM .n.eHTeJibHOCTH, a TaK)J(e 

HCIIOJlh30BaHbl B rrpaKTHqecKOM .n.eHTeJihHOCTH rrpH pa3pa60TKe 



rocy.n;apcTBeHHOH 3KOHOMl'.PieCKOH CTpaTenur B o6nacnr pa3BHTJUI 

KoprropaTHBHoro ceKTopa. ITpe.n;Jio)J(eHHI>Ie aBTopoM pe3yJihTaTbl nccne.n;oBaHIDI 

MoryT, HCIIOJib30BaHbl B pa3pa6oTKe rrporpaMM IIO qmHaHCOBO-Kpe.n;HTHOH 

CHCTeMe, IIO MaKp03KOHOMHKe L(JI51 cnynrnTeneii. rrporpaMM MarHCTPaTypol If 

);(0KTopaHTYPI>I, a TaK)J(e rrporpaMM .IJ:OIIOJIHHTeJibHOro o6pa30BaHH51. 

Cepoe3HbIX 3aMeIIaHHH, CHH)J(aIOru;nx Ha.n;e)J(HOCTb rronyIIeHHbIX 

pe3yJII>TaTOB If 3Ha1IHMOCTb c.n;enaHHbIX BbIBO,Ll;OB, HaMH He 3aMe1IeHo. 

KonnIIeCTBO H . ypoBeHb Hay:IHI>IX rry6nnKau;nii. cooTBeTCTBYIOT 

Tpe6oBaHH5IM BAK. 

I1poaHaJIH3HpoBaB co.n;ep)J(aHH51 aBTopecpepaTa .n;nccepTau:nn, MO)J(HO 

3aKJII01IHTb, 1ITO .n;nccepTaQHOHHOe HCCJie,LJ;OBaHHe lliHMaHOBCKOro ,[(MHTpIDI 

BHKTopoBHIIa «Pa3pa6oTKa MeTo.n;oB rrporHo3npoBaHH51 poccnilcKoro pornKa 

KoprropaTHBHOro Kpe.n;HTOBaHmI c yqeTOM HeQeHOBbIX orpaHH1IeHHH» 

COOTBeTCTByeT Tpe6oBaHH5IM, H3JIO)J(eHHbIM B IToJIO)J(eHHH ~ rrpncy)_K.n;eHHH 

yl!eHbIX cTerreHeii., yTBep)J(.n;eHHbIM ITocTaHOBJieHneM ITpaBHTeJII>CTBa Poccnii.cKoii. 

<I>e.n;epau:nn OT 24 ceHT516p51 2013 r. N2 842, npe.n;n5IBJI5IeMI>IM K KaH.n;n.n;aTCKHM 

,Ll;liCcepTaU:H5IM, a ee aBTOp 3aCJIY)J(HBaeT rrpncy)J(.n;eHH51 HCKOMOH yIIeHOH CTerreHH 

Ka!f,LJ;H.IJ:aTa 3KOHOMH1IeCKHX HayK IIO crreQHaJibHOCTH 08.00.13 - MaTeMaTH1IeCKHe 

H HHCTpyMeHTaJibHbie MeTO.IJ:bl 3KOHOMHKH. 
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