
B 4raccepraquroHHbrfi coser 24.2.372.03
Ha 6ase OfEOy BO (P3y zu. fhexaHoBa)).

Ha Ar4 cc eprarllr o HHyro p a6ory flp o cr<yp-rrKo B a Anerc au4p a IOpr enzva
H a reMy <<Mareu arl4qe c KI,I e MeroAbr z raH$ op uarlrroHHbre rexHo Jro rr{r{

yrrp aB JreH?r-fl Top f oBbrMr4 onep aqz[Mr4 c qH$p o nuMH B aJrror aMrvr>>,

rlpeAcraBneHHylo Ha concKarr:'l,e yueuofr crerreHr{ AoKTopa gKoHoMr4rrecKr4x HayK

rro cileqz€ulbHocrrr 5 .2.2. Mareuau4qecKr4e, crawrcrprqecKkre rr

I{HcrpyMeHTaJIbHbIe MeroAbr B 3KoHo Mzre (eroHo MuqecKr4 e uayrz).

{zccepraqux llpocrypxKoBa A.IO. -flBfl.rrerc.f, 3aBeprrreHHbrM HayqHbrM

rrccJleAoBaHI,IeM, IIOCB-f,[IeHHbrM MeroAoJrofLrr{ [poeKTHpoBaHr{.[ cr4creM

y[paBneHl,Is qra$ponrrrr,ru B€trlroraMu Lr paspa6orrce r,rHcrpyMeHT€urbHoro

nporpaMMHo-MeroAzr{ecKoro o6ecue.reuus ilnfl cr,rcreM aBToMarrr3zpoBaHHoro

rpefi4I,Iura aKTI4BoB, nocrpoeHHblx Ha 6noK.refiH-TexHoJrofl4f,x. Pa6ora r4Meer

cyqecrBeHHyro [paKTl{qecKyro 3Haqr,rMocrb Lr IllnpoKyro Bo3Mo}KHocrb

lepcrIeKTLIBbI AJIx npoAoJllKerrufl IlccJIeAoBalnuit rro krcloJrb3oBaHr4K) r{ ylpaBJrenr,rro

qzSponrrMr{ aKTr4BaMkr c yqeroM r{x cneqz$zru r4 HoBr43Hbr.

1. AnryaJrbHocrb reMbr r{ccJreAoB anrrr^.

Heo6xo4nMocrb n paspa6orKe anropuTMoB vr v:nc yMeHToB, yrrpaBfi-flrorrlr4x

nopr$enevr aKTI4BoB, rlocrpoeHHbrx Ha 6rorc.{efiH-TexHoJrorprflx, o6yclonleua

MHO)K€CTBOM UpI{qI{H, CBf,3aHHbIX C I43MeHeHr4flMVI, npOI4CXOA_rIqrIMkr n nAApOnOfi

SKoHoMHKe 14 rIoJII4Tnrce. O4no I,I3 HerlocpeAcTBeHHbrx cJreAcrBr.rft rarzx zgueHeHufi

- pocT l4HTepeca K EUIbTepHaTr4BHbrM CrrcreMaM B3ar{MopacqeroB, B ToM rrr,rcJre Ha

ocHoBe KpI,IrIToBaJIror kr rexHoJrornr4 6lorqefin. naHnoe o6cro.f,rerrbcrBo

rrpeAorlpeAen.f,er aKTyanbHocrb pa6oru <MareuarraqecKze MeroAbr 14

ran$opvralll4oHHble rexHoJlorkrr4 y[paBfleHrz.q roproBbrMu oneparlr4rMrr c

r. Mocr<sa, Crpevr.snHrrfi uep., 4.36

Orsrre o{uqua"rrbHoro orr rroHeHTa

AOKTOpa 3KOHOMT.TqeCKUX HayK
Kosupena AHaroluq HuKoJraeBr{qa

qr,rQpo n uMlr B €rrrro raMr,r )).



3naqunrocrb ttoltyqeHHblx HayrrHo-npaKTuqecKr4x pe3yJlb'raroB 3aKrroqaerc-s

B Bo3Mo)KI{ocrrr rIpI4MeI-Ie}Ir4r cor2larruofi Mero/Ionorr4r4 IUrr^ ilpoeKTr4poBaHr4.rr

cl4creM ynpaBrleHl{-tr qu$ponurrau SHnaucou,rMrr aKTr4BaMrr, o6ecuer{r4Baroqux

TIoBLI[IeHrae oSQeKTI4BHocrkI rlprrHrrMaeMbrx r4HBecrr4UHorrrrr)rx perueHufi rro HX

rroKynKe v rrpoAax(e 0 KoHTpoJreM pr4cKoB.

Pe:ynrrarbl TeoperrrrrecKrrx rrccJre/{oB auuit BpeMerrrrrrrx pqAoB crouMocrHbrx

noxasarerefi aKTHBoB qIafiponofi oKorroMHKr4 rro3BoJrqror rrporHo3rrpoBarb v

BbltBJr-arb rpeHAbI B Kypgax qz$poerrx Suuauconux aKTr4BoB. Kovnoueurrr

paspa6oror v 14 ccJIeAoBauuft Moryr 6urr vcrroJrr)3oBaHbr Anfl co3AaHr4-s

rov6HuzpoBalrHoro cra6fron4a r{a 6aze qu$ponr,rx Barrror rr qu$ponrrx

$uuattcoRr,rx aKTI4BoB, B Koploparr4BHoM ceKTope, a raKxe ttpu tloAforoBKe

xnanzrfuql4poBal{Irblx I4Iu(eHepIIo-oKorroMr{qecKr{x KaApon n Poccllu. Bne4peHr4e

trogo6noro KJIacca crrcreM yrrpaBneHux uopr$erreM BbrcoKoJrr4KBr4I{Hbrx qwrfpourx

aKTI{BOB MOX{OT IIOBbICI,ITb yCTOHTIIIIBOCTb pOCCI,I\4 CKOI4 SKOHOMI{KI4

f COII O JII'ITIIqECKI4M I4 B AJIIOTI{bIM PH CKAM .

2. O6ocuoBaHHocrH rlayqHr,rx noJrox(enufi, BbrBoAoB H peKoMengaqufi,

ctfropvry"rrupoBaHlrblx B AI{ccepraUHHr rrx ilpaKT'nqccKafl rlerrrrocrb. O6Iqaq

xa pa KTepucruKa pa6orsr

O6ocsonaHHocrb v AocroBepHocrb HayarHbrx nolox<euufi, BbrBo.4oB,

peKoMeHAa:q.uit, nolyrIeHHbIX aBTopoM, o6ecuequBaercq AocrpIXeHI{eM

rlocTaBneHuofi UeJII4 I{ peIxeHHbIMI{ B cooTBeTcTBkrrr e uefi rtayuIII:IMr4 3al.a-qaM^]1^,

TecrrrpoBaHlaeM cl4creMbr B pexr4Me peanbuoro BpeMer{v Ha rroprSene qz$ponrrx

BaJIIor 3a npoAoJIlKI{TeJIbHrrfi uepuoA BpeMeHr4 c rrolrox{urelruofi Auuauurofi

AoxoAHocrl{, [Il{porofi reoperl,IqecKofi u conperuennofi MeroAonorpr.recxofi 6asoia

I,IccJIeAoBarrLrfl. B pa6ore'sa4eficrBoBaHbr nrrcoroefi$exranuue [porpaMMHbre

I4H crpyMeHTbr r4 crarr,r crtrqe cKaq un r$ oprr,r aulr oFrH ar 6 asa.

Anropol,r 3a.aBreHo coorBerarBze [poBe/IeHrrr)rx r4ccJrq\osaLrufr rracnopry

c[elll4anbHocrl{ 5.2.2 B rlacrr{ [yrrKToB 3,4 u 11, vro o3Har{aer coorBercrBr4e



o6lacru uccneAoBaHprfl crleqlaanbHocrl4 <MareIrlau4rrecKr4e, crarvcrprrrecKr4e pr

r{HcTpyMeHTaJrbHbre MeToAbr B sKoHOMrrKe)).

Pa6ora orJllrqaercq [aKoHurrHocrbK) 14 BMecre c reM.[ocrarorrHofi uorHorofi

B alacru I{ctloJlb3yeMoro l4HcrpyMeHTapvfl r4 r4croqHlrKoB. B Hefi Mox{Ho orMerr,rrb

Heo6xo4Iarr,ruft o6teM III{TI4poBaHHtr rz aKTyanbHrrfi cnucoK nzreparypbr, srrcorkrfi

ypoBeHb BHeApeHpI{ u aupo6aqzu pe3ynbraroB pa6orrr, BKrtK)qa.f, nJreHapHbre

AoKrIaAbI llpocryp.xKoBa A.IO. Ha Mex{AyHapoAHbrx nouQepeHrlr,rrx, pyKoBoAcrBo

14 yqacrue B HaflHo-I4ccJleAoBareJrbcKr.rx rpaHToBbrx pa6orax v crr,rrreHAr4ro

[puopr{TeTHbrM HarrpaBneHLr_sMllpeau4eura Pocczficrcoft (De4epaqzu ro

M OA epHr,r3 ATJVTI/ p O C CHr{ CKOr4 I KO HO Mr4 KLr.

CouacHo 6ase nay.rHofi orreKrpoHnofi 6u6tr4oreKlr elibrary c 2007 rola
flpocrcypxr<oe A.IO. IaMeer Bcero I2I ny6nurcaquro c o6ulzrra Korr4trecrBoM

III{rI4poBaHI'Iq 303. IIo Marepl4ErnaM Ar,rcceprarlr4r4 aBropoM ony6luxoBaHo 58

HafrHbIX pa6or o6qavr o6teuovt 45,3 uev. r. (s roM rrr,rcJre aBTopcKux 28,5), us

HI4x 16 crarefi B peI{eH3kIpyeMbIX HayrrHbrx kl:'Aarzfl1 9 crarefi n NypHaJrax,

I{HAeKcI4pyeMbIX Scopus z Web of science, uMeercq rrareHT Ha zso6pereHr{e v ABa

cBuAerenbcrBa o rocyAapcrseHHofi perr{crparlr4kr npolpaMMbr .qn_{ 3BM.

Tercr AI{ccepraIILIz BKnroqaer e ce6.fl BBeAeHI4e, rr.rrrb fJraB, 3aKJrroqeHkre Lr

TpI4 rIpI'IJIolI(eHI4.a. OrNae.{aercfl, HaJruqr4e AByx aKToB o6 zcnolb3oBaHr,ru v aKTa

BHeApeHLI.a, vro rloKa3aHo B rrpvnoxennr A na crpaHr,rqe 225. O6:trllafi o6revr

cocraBJl{er 258 crpaHI4II. Crpyxrypa rJraB rr rryHKToB orpaxaer Jrorr4Ky perreHr,r.rr

rIocraBJIeHHbIX HayqHbrx 3aAarr. B qenorra pa6ora [peAcraBJrrer co6oft [aKoHlrrrHoe

14 3aBepIXeHHOe HayqHOe HCCJTeAOBAHVTe, KalKAa-fl fJraBa krMeeT B3aprMOCB.rr3aHHbre

BbIBOAbI, B 3aKIIOq9IILII.'I OTpaXeHbr nolyqeHHbre TeopeTrrrrecKne Lr [paKTkrqecKkre

pe3ynbTaTbl, BbITeKaroIrIHe r43 Hr,rx BbrBoAbr 14 nepcIIeKTHBbr pa3BkrTr4s. yKa3aHHofo

HarIpaBJIeHI'It, a rarcKe c$opvrynzpoBaHa [paKTr,rqecKaf rleHHocrb pa6orrr,

rrOATBep)KAeHHafl pa:pa6orauuofi [pofpaMMHo-MeroAr,r.recrofi cncreuofi

yrIpaBJIeHLI{ qzSponrrvrz BaJrroraMrl c nnar$opvroft AJrf, TecrrtpoBaHnfl Lr

IIHCIEHHO| O I{CCJIE,IIOB AHU-fl .



3. HonHsHa Hayqubrx noloxeHufi, BbrBoAoB v peKoMeH garyufi,

cQopruy"rrupoBaHHbrx B Arrcceprarlu r{.

Coracr<arelevr BbI.aBJIeI{o o[peAeneHr{oe [po'r'r4Bopcqne MexAy pocroM

pLIIrKa qrzQponux BaJIIor, I4x MaccoBbrM pacupocrparreHrreM, c oAsofi cropoHbr, r4

IlexBarKofi uexanu3MoB u vrlcrpyMerlToB y[paBnelr r4fl. nMvt, c 7:1pyr-ofi cropoHbr, trro

rIpI{Bo,t-Irrr K BbIcoKoMy pI4cKy u IreeQSeKTr{Br{brM ToproBr,rM orreparlr4-rrNl. lloro6na-s

TeIIAeITIII4x Mox{er noBJIerIb norepr4 rarz 6es4eficrnuc B rryxrrbrft ruonrenr BpeMeHr4

ilnfl.npr4rtflTrfl. rIHBecrI4uI'IoHHoro perueHr4r r{ xapaKTep raKr4x co6rrrufi orMerraerc-tr

KaK rlpu KoploparI4BFIoM noprrfenr,HoM, TaK v Jrr,rqFIoM BnaAer-rr4r4 uoAo6uux

aKTI{BoB. B erott nporl4BopeY'vv cor4cKareJrb Bbr-{BJr-aer upo6leMy [poeKTupoBaHu-s

cI4creM yrlpaBneHlr-fl LII{Becrr4rluonuo-rpraHar{coBLrMr4 aKTlrBaMr{ qraSponofr

sKolIoMI{KLr 14 B coorBercrBrrrr c erofi npo6lelrofr $opvrzpyer rlenb r4ccneAoB aHwfl.

Kar orueqeHo Ha crpalrzqe 15 B reKcre lrrcceprarlvr4 rrcnb pa6oru - pa^:paSorr<a

v coBeplxeHcrBoBaHI,Ie uo4ereft ytrpaBnerrr4.s roproBbrMr.r orteparIr4-sMV c

quSponrruu SznalIcoBbIMI,I aKTr4naMrr, a raKxe zu$opuarlr4orrrro-arrarv'rr4qecKnX

cI,IcreM, peanrr3yloql4x sTrI MoAenr4 c yqeroM 3aKorroMeprrocrr4 tt oco6esHocrrz

crouuocrlrofi A:auavrvrKvr KpI{rIToBaJlrorbr, HaxoAflrrleitcx rroA noe4eficrBr.reM

IlHyrpeHHI4x 14 BHerrrHI4x orpauuvenrzfi v pI4cKoB. llocle gToro cor{cKareJrb

TIpLIBoAI4T ctII4coK !I3 oAprHHaAuarrr 3aAarr Hayr{Horo HccJreAoBaHVfl (upHne4eHo

Aanee s cxaroft $opnae), peIueHHbIX I,IM An-f, Aocrvr>Kerrr4fl. uocTaBJreHHofi rlenr4:

1 . BrI-{eurr oco6euHocrl{ tlpoqeccon qeuoo6pa3oBarrux qzSponbrx BaJrror.

2. Paspa6or:arr alrropr{rM Sopvl.rpoBaln:zs. ur cxolsofi znsopvraquz

BpeMelIHbIX p{AoB croI,IMocrrrr,rx uor<asarelefi c r4ctroJrb3oBaH}reM eefisrer-

rrpeo6pa:oBarrur.

3.Pazpa6orarb H o6ocuoBarb czcreMy Kpr4TeprreB AJr.rr oueHKr4 pe3ynbraroB

crJraxrrB aHr4{ Bp eM eHH brx pf, AoB crotrMo crHbrx rroKag arel efi .

4. llocrpol{Tb MareMarl4rrecKr,re MoAenr4 BpeMeHrIr,IX pslloB crorzMocrHbrx

rloKa3areJrefi noprQenx qn$poBbrx Barrror.



5. Pa:pa6orarb MeroAbr aBToMarrr3r,rpoBaHrroro Morruropr{Hra BpeMeHHbrx

pfllloB crorrMocrlrbrx rroKa:arelefi I]OA.

6. Paspa6orarr, aJII'opI{TM rou6uuupoBarrrroro rrporHo3rrpoBar{rrt

BpeMeI{HbIX ptAoB crol{MocrHbrx rroKasarerefi qn$ponr,rx BaJrro'r Ha 6ase VIHC,

n eft nlr e r- np e o 6p as o B alrrtrfl r{ Te xHr{ Ko - g Korr oMr4r{ e cKo ro anarrvsa.

7 . Pa:pa6orarb MeroAbI rrpr{H fl'tvfl ylpaBnrrorqvx roproBr,rx perueuufi c

rrcrroJrb3oBaHrreM aBToMarrr3r4poBaHrroro ropfoBof o po6o'r'a.

8. Pa:pa6orarr MeroAr,r eepz$zrar\krr4 Lr recrrrpoB alr4fl,

aBToMarr43rlpoBaFrHoro roproBoro po6ora yrrpaBrr{rorqero Aerro3r,rroM.

9. Cos4auve unar$opnrbl ;'rJrr cI4IITerrIr{ecKoI'o recrr4poBatvrfl TopfoBblx

crp areruft H a I,I cropzqecKl{x 3rr arreHutx crol4M o crrrbrx tr o ras arerefi .

10. llponecrl4 oKcrrepl,IMellranbrlyro orler-rKy ra o6ouroBarrre paepa6oraHHbrx

anroprlTMoB rlporHo3rlpoBaHr4q r4 MeroAoB rrpt4rrflTvrfl perrrelrnfi tto cAenKau c I]OA.

I 1. Pa:pa6orarr aAarrrrrBllylo nporpaMMrryro cv creMy $znauconoro

MOHI4TOpI{H|a, [pOrHO3I{pOBaHr{r V yIIpaBrreHr.rq rropr$enerra aKTr4BoB,

BKIIOqaIOqef Upe4JrOX{eHHbIe MaTeMaTI'IqeCKr{e MOAeJrr4, anfOpI,ITMbI 14 IIOAXOAbT.

Bce ueperll4crleHHble 3aAaqn pellreHbr B xoAe [ccne/IoB arrnfl AocrarorrHo

ycneluHo, TeM caMbIM IIocTaBJre HIra'_ cor4 cKaTeJreM rleJrb /Ioc'tr4frryTa.

[anee ro reKcry pa6orr,r covcKareJrb yrroMr{rraer l'eoperr4r{ecKyro 6azy

I4ccneAoBa:aLrfl c oux4xofi Ha pa6orbr poccuficrzx v Me)KAyHapoAHbrx

LlccJlelloBarenefi n o6lacu,I MoAenl,IpoBaHr{fl, aHanr43a BpeMel{rrbrx prAoB, Teopr{r4

t4 cKyccrBeHHbIX nefiponnrrx cerefi v crarr,rcrlrKe, a raKxe rrplrBoAr,rr

MeroAoJlorl{rrecKylo 6azy uccneAoBa:FIr4fl Lr3 MeroAoB qucpponofi o6pa6offivr

uutpopuaquu, sefisrer-upeo6pa:oBaHr4.rr 14 MeroAoB r{r{TepnoJrrrluu, loralrnofi
anrIpoKcI,IMaIIlIu vr MHoroMacrura6soro aHalrLrca crlrIIaJIoB c ouxgxofi Ha

6ror.{efiHo-TexHoJlorrlz. 3areu [plrBoArrrcr aKTya-[bHa.s crartrcrvqecKa-fl 6asa

v ccJIeAoBaHIlfl v HaI4oOJree coBpeMeHHbre [porpaMMr{bre r4HcTpyMeHTapvr4,

Koropbre 6stu :a4efi crn oBar.rbr B p aMKax u ayvuofi p a6orr,r.

Hayvuax HoBI43Ha Al{ccepraqnu flpocKyprrKoBa A.IO., KaK orMerreHo Ha

crpaHI4IIe 17, sarnroqaerct n paspa6orKe MoAeteit u MeroAoB nporHo3r{poBaHr'r.rr



I{eHoBbIX xapaKTepl{arl4K ToproBbrx cAeJroK c I-IOA v ilpvrrfllr4q perxeHufi. to ux

peanv3arr4pr Ha Srznanconrrx pbrr{Kax, yqr,rrbrBarorrlr4x xapaKTepHbre rnfl

KpI,IIrroBaJIIorbI 3aKoHoMepHocrr4 B Sopnarz6ioBaLrLru u pa3Br4'tr4v rleHoBbrx

rloKa3areJlefi' cnxzaHHblx c BcrrJrecKaMr{ u Snyr<ryar\vflMLr, [epkroAur{Hocrbro rr

noruosofi III4KnI4r{Hocrblo, orpaHurIeHIIocrblo gMncer4tt, 3aKoI{oAareJrbHbIM

npr4urrveu. 3areu Ha crpalruqe 18 ra 4aree no reKc'ry [prrBo/{.rrrc.fl rroJroxeHr4-fl,

BbIITOCI4MbIe Ha 3aUII4Ty kr OnpeAenqrcur4e r'roBr43rry Ar4ccepTarlr4oHHofo

I4ccJleAoBaHprfl. Koporro 6e: pacKpbrrar orrr4careJrr,rrofi qacrr4, KaK rrpprBoAr{T

corlcKareJlb B pa6ore Ha crpaHr4uax c 18 ro 23, Mox{rro [epequcrr4Tb r,rx B

cneAylotqeM coKparqeHHoM Br4Ae :

I ) llpealo)KeHa MeroAorrollr{ rpoeKrr{poBarrur cncreM yrrpaBneHrar If@A.

2) lloryvenr,I pe3lJlbrsTbr 14 ccne/roB arrvrfl Tpcrr/IoB KprrnroBanror rI

IIpoBeAeIIa oIIeFIKa r{x BJII{xIrr4fl Ha ecpdrexrznrrocrb ropfoBrrrX oneparlnfi.

3) Pa:pa6oraua v I4ccireAoBar{a MareMarlrqecKar Mol{eJrb crorrMocrHbrx

IlpeMeHI{bIX pqloB c anfoprrTMoM cfJra}Kr4BaHr4f,, yrrzTbrBaroulrM runpoKyro

B apvarr4BH o c rb t'r B brc o Korr ac rorH br e $ nyxry arJkrv .

4) Paspa6oraH MeroA aBroMarrr3r4poBar{rroro Morrr4'ropr4Hra qraSponrrx

Srauauconblx aKTI{Bon, 6a:upyrorqzftcx na sefisrer-upeo6pa3oBar{r4r{ BpeMeHHbrx

ptAoB c IlpeABapzrenrnofi AeraJrrr3r4pyrorrlr4x rcoeQSuqr4er{'roB rperxonArrHroM.

5) Paspa6oraH aJIropI4TM rrporHo3r4poBaHr4fl. BpeMerrr{r,rx pqAoB cror.rMocrHbrx

[oKa3arerlefi qzSpoBbIX BaJIIor c [pIrMeIreHr4eM I/'HC rr rexrrnrrecKoro a*aJr43a.

6) Paspa6oraH MeroA yrpaBneHnr qu$poBbrMr4 rpurrarrcou,rMr4 aKTr4BaMV,

6a:rzpyrorqufics. Ha roproBbrx orteparlz.sx B coorBercrB:lrz c pbruoqHr,rMpr rpeH AaM:a.

7 ) P azp a6oraHo rlporpaMMHo -MeroAlrrrecKoe o6ecue.reHr4e [o ynpaBneHr,rrc

noprQenerra qu$ponux BaJIror c Bo3MoxHocrbro Haxolgler{r4{ orrruMaJrbHbrx

napaMerpoB ToproBoro po6ora.

B coorsercrBl4u c ualr6oree aKTyanbHbrMlr ny6luxar\LrflMv, B ToM qr4clre 3a

nepLIoA TIocJIeAHI,IX rrflrpr Jrer c 2019 no 2024 r'oAa, B paMKax reMarr4Kr{

nccle4yelraofi o6nac:ru llpocrypxKoBbrM A.IO., Hayvur,rft uor{cK roKa3aJr

cneAyroqee:



1. Ilpe4noxeua MeroAonorrzr rrpoeKTr{p oBaLrarfl cucreM ylpaBneHr4.rr

Topt-oBIIMI4 orrepaIII{IMI4 HaA qra$ponlrurz $zrrarrcoerriuu aKTr4BaMr4,

Koropat B orrII4rIVLr or paSor Golnoosh Babaei, Paolo Giudici, Emanuela

Raffinetti, rpeAJrararoqr{x uo46op r{HcrpyMerrrapr{r c aBTopcKHM

Kplrrepr{eM Inx rpefi4Itura, rro3BoJuer rrocrpoerrne uopr$eJrLHbrx ct4creM

yrIpaBJIeIIux qllSpoBbIMH BaJrro'[aMr4. (r'rrana 1 4acccp'larlrrr4, B coorBerclBkrLI

c rroJror{e}rr4eM I z uyurrarvu 3, 4 u 11 uacuopra ctrcrlr4atrr,rrocrz)

Paspa6oran MeroA aBToMarlr3r4poBar{Horo Morrr,rropr4rrra quSponrrx

{ruHanconux aKTr,rBoB, 6asupyorqufi.cs. Ha ncfiucr-upeo6pasoBaHprrl

BpeMeHHbrx p.rrAoB c [peAnapzrelruofi uoporonofi o6pa6orrcofi

I\eranvsr4pyroql4x roeQSraqllelrroB. faunuft Mero/I rro3BoJrfler rroFrlr3urrr

$nyr<ryaqvrpr B BblcoKor{acrorHbrx KoMrroHer{Tax BpeMcrrrroro pflra An-rr ero

4arrnefiurero anarrvsa v B orJrr4r{r{e or pa6or llosuKoBofi M.A.,

-flttvyurrH 3.VI., Eon4rrpesa C. B., Boubacar Doucoure, Kodjo Agbossou,

Alben Cardenas, ocyrlecrBilrer rperrronAr4rrl c Kpr4repr4a"rmsofi oqeuroff.

(r.uana 2, n coorBercrBrlrr c rroJroxenkrflMr 2-4, zal\aqaMvr 2-5 u nyrrxrou 3

ilactropra cr reur4arbHocrz )

Paepa6oraH anropl{TM rlporHo3upoBaHr4q BpeMerrHr,rx prAoB crorzMocrHbrx

IroKa3arenefi qzSpoBbIX BaJrror c rrpr{MeHeHr4eM rrcKyccrBeFrHbrx HefipouHrrx

cereft I4 TexrlplKo-oKoHoMl4qecKofo arrarvt3a, r<oropt tft B orJII,IrII4e or pa6or c

roproBblMr rrapawr4 @zarurtx cpeAcrB u axrluir I-Iaizhou Guo, Dian Zhang,

Siyuan Liu, Lei Wang, Ye Ding, yr{r4rbrBaer roproBbre rrapbr tlOA r I-{OA,

r{To o[peAenI'IJIo pfl[, HoBbrx o6o6rqeuufi Lr peruerrrzfi, rroBbrrrraroqux

s(rtlrer<rueHocrb aJIropI4TMoB po6oru:upoBarrrrbrx cr4creM ynpaBJreHr4t

ToproBbIMpI ortepaqll-sMl,r. (rnana 3, B coorBcrcrBr4r4 c rroJroxeHneM 5,

3a4a.tav,vr 7,6 u [yHKToM 3 uacnopra cleqpralrrrocrz)

4. Paspa6orau MeroA ylpaBJleHuq qzrpponrruu rfuHanconuuu aKTvrBaMr4)

6asupyroruuitcs Ha ocyqecrBJreHurr{ ToproBbrx onepaqufi B coorBercrBr4r4 c

pbIHor{HbIMrI TpeHilaMkr, xoropufi B orJrrrrrr4e or pa6or Parente, Ptizzttti u

2.

a'i

Trerotola o6ta[aer aJIropI{rMoM y[paB rrerrufl. nopl$eneM co ncrpoeHuofi



norl,IKofi trpvrrtfllr4fl perxer{rlfi. (rnana 4, u coornerc't'Br4r{ c rroJronrenuenr 6,

3a4a'taMLr 7 -8 u [yHKToM 4 uacuopra ctrerluallnocrra)

5. Paspa6orano [porpaMMHo-MeroAr{r{ecKoe o6ecueqeurae ro y[paBneHr4ro

UOA, orruqalorqeec.a upI{MeI{eI{r4eM MeroAa rpeH,r:{oBoro yilpaBneHpr-fl,

o6ecuequBaroruee Bo3Mo)r(Hocrb HaxoxAeHue oil'r'aMaJrbHbrx [apaMerpoB

po6ora. (rnanrr 4-5, n coorBercrBnvr a rroJroxeHuew 7, 3aAarraMz 9-II u

rryHKroM 1 1 nacuopra crreqtralruocrn)

Cnucox Hclronb3yeMblx r,rcrorll{r4KoB A[-s Hayqrlofo rrot4cKa 14 alarrv3a'.

I-Ionzxosa M. A., fluvyurxa 3. I,I. MeroAr4Ka cf opnanpo Barrvfl noprQ en.a

UeHIIrIX 6yuar c noMolrlblo KoMI4TeroB r4cKyccrBerrrrbrX rrefipolrur,rx cerefi u

reopr4r4 nefisner-npeo6pa:oBalrtrn. BECTHI,IK Ofy J\'eS (I44) 2012. Pexuu

A o cryr a : http : I I v e stnik. o su.ru/ 20 12 _8 I 27 .p df .

Eon4uper C. B. Oumrpaqux curr{alroB rrocpeAcrBoM nefinner-

upeo6pasoBaHrrs. B nefipocereBbrx crrcreMax KJracc[Or4Karlr4r4 oSpason:

Al{ccepraql4q KaHA. TexH. HayK. Cranponomcxufi rocyAapcrseHHrrfi

ylrl4Bepcurer, CranporroJrb, 20 12.

Boubacar Doucoure, Kodjo Agbossou, Alben Cardenas. Time series

prediction using artificial wavelet neural network and rrulti-rcsolution analysis:

Application to wind speed data. Renewable Energy Volurnc 92, July 2016, Pages

202-21 1 . doi : I 0. 1 0 I 6 I j.renene.20 | 6.02.003 .

Haizhou Guo, Dian Zhang, Siyuan Liu, Lei Wang, Ye Ding, Bitcoin

price forecasting: A perspective of underlying blockchain transactions, Decision

Support Systems, Volume 151, December 202L

https ://doi.org/l 0. 1 0 1 6/j.dss.202 1 . 1 1 3 65 0.

Mimmo Parenfe, Luca Ptrzzut| Mario Trerotola, A profitable trading

algorithm for cryptocurrencies using a Neural Network model, Expert Systems

with Applications, Volume 238, October 2023 (2024 in print),

https ://doi. org/ 1 0. 1 0 I 6/j. eswa.2023. 1 2 1 8 06.



Golnoosh Babaei, Paolo Giudici, Emanuela Raffinetti, Explainable

artificial intelligence for crypto asset allocation, Finance Research Letters,

Vo lume 47, P art B, 2022, http s : I I doi. or gl I 0 . | 0 1 6 I j. fr1.2022 . | 029 4 L

4. flparcruuecKafl 3rraqr{MocrF, pe3yJr},TaroB AncceprarlrroHrroro

UCCJIEAOBAIIIlIfl.

Pealu:onaunrrfi noAXoA y[paBneHr4.s r4rlBecrr4ukrflMLr opr{eHTr{poBaH

IrpI{MeHVTeJrbHo HenocpeAcrBeHrro K HoBoMy Knaccy aKTr,rBoB qnQponoft

SKOI{OMI4KI'I, rITO IO3BOIqeT KOr.rTpOnr4pOBaTb, npeAyilpexAaTb I,I MI4HI{Mr{3IIpOBaTb

$Hnauconbre pncKpr 6naro4apq cloroBofi upupoge pbrr.rKa.

PearHsoBaHHafl aBTopoM rrporpaMMnafl cvc'teMa y[paBJrer{r{r qz$ponrrvru

BanloraMlr fIoKa3aJIa cBolo'sS$errnnHocrb Ha Aocraror{rro 6omruorvr BpeMeHHoM

r4rrrepBane c 2017 roaa.

llpe4noxeHHa.s n pa6ore crpyKryprra.rr cxeMa peaJrrr3ar\vrvr rrefipocereBoro

nporHo3rlpoBaHl4-s v3Melrelrr4fi napauerpoB BpeMerrrrbrx p-s/loR r{ r{elpepbrBrrbrx

Synxuvrfi c flpeABapzreruHofi sefinrer-o6pa6orr<ofi o6ecuer{HBaer Bo3MoxHocrb

6oree eSSertranHoro MoHI,rropHHra r4ccJreAyeMbrx npoqeccoB B 3KoHoMurrecKr4x

C14CTEMAX. PearzgoeaHHbre aBTOpOM r{HCTpyMer'rTaJrblrbre perxeHrrt

KpocclnarQopvrenHble u IIe3aBI4cr,IMo or rr4rra oleparlr4ouuofi cr4creMbr rro3BoJr.flror

ocyulecrBJltrb yAareuurtfi MoHr4Topt4rrr mo6r,rrra ycrpoficrnou c AocryrroM B

uo6alruyrc cerb.

C noMolrlblo pa:pa6oraHrrbrx anfopr4TMoB lrccJrcAoBaHbr Maccr4Bbr

croI4MocrHbIX IloKasarertefi qraQponr,rx BaJrror. llpunreuerrr4e peaJrrr3oBaHHbrx 14

rlpoAonx{alou1utxct IrccneAoB auvrit Aaer Bo3MoxHocrb rrpoBollr4Tb erp$exuznHr,re

6upxenue onepalll4pl B pex{r4Me peaJrbHoro BpeMeHV r{a ocrroBe B3arrMo p.efr.ctsufl. c

MI,IpoBIIMI{ ToproBbrMrl rIJrouIaAKaMr4. B pesynbrare npoBeAerrr{brx rzccneAoBa:auit

Mox(er 6rtrr nonytleHa KoHKypeHrocuoco6r{af, rrpoAyKrlr4q B Br4.r{e rporpaMMHoro

o6ecue.Ienr4fl, ans. 3a4arr y[paBJreHtrfl aKTVBaMr,r, rocrpoeHrrbrMvr Ha 6roK.refiH-

Te xHoJIOf LrflX B KOpnOp arr4BH OM t4 f O CyAap CTB eHFr OM C eKTOp aX 3KOH OMrrKrr .



5. flncrcyccl{oHHble MoMeHTbr rr 3aMeqarruq rIo AncceprarlrroHHoMy

I{CCJICAOBA IIUIO.

Bltecre c srrcoKoft sSSerrunHocrbro npoBeAeHrrbrx rrnoAorBopHbrx

HayrIHbIX uzstcrcalr^uiz Mo)tHo BbrAeJlkrrb pfll, KoHcrpyKTkrBrrr,rx galue.IaHl4fi v

KoMMeHTapLIeB, Koropble Bax{Ho yrrecrb B nepcneKTrrBe pa6o'mr corrcKareJr{:

1. Tpe6yer flo{cFlerrkrfl pueynox 4.9 c BvByarrur:arlucfi orKpr,rroro roproBoro

III4Kna Ha crpaHHIIe 155. I-Ie coBccM rroH.flTHo, KaK troJryrraerc-q s$4lerrznno

BbIIIOJIII'Tb TOpfOBbIe Ollepallr4r4 c rraAaroqr,rM B rlerre aKTr4BoM Ha He

Mapxlrualruofi cuoroeofi ceKrlr4rr.

2.Pucyuor< 5.6 Ha crpaHl,Iqe 190 c pe3ynbrurav.r TexrrrrKo-oKoHoMprr{ecKoro

anaIr43a He coorBercrByer rparfuxy cror4Mocrw, 6urxowr tra Mapr 2024. Ifeqcno

KaKI4M o6pa:onr HeBepFIo srIuorHeHHrrfi rex{u.Iecxzfi aIIanI43 Lr omn6o.{Hrrfi

rlporrlo3 Mox{er oKa3arb BnurHr,re ua er[Qerr[Brrocrb cr4 creMr)r y[paBneHr{f, B TaKoM

cnyqae.

3. fpa$lm Ha pvcyl{Ke 3.29 (.tp. I27) c 3ar}rcnMocrbro onrnSrcz

nporllo3rlpoBaHl{-fl or rrr4cJra urepagui,t (or npevrerrv o6yveunr) uefipoHnoir ceru

cyuecTBeHHo 3arrlyMneH, r{To 3alpyAH-rreT nHTepnpeTarlIaro npeAcTaBleuuofi

ranrpoprr,raqzrz 14 craBI4T rIoA Bonpoc KaqecrBo rrpolrro3a paepa6orausofi

LlcKyccrBennofi ueftpouuofi ceru,

4. Crutvcrt4r{ecKl{ Al{ccepraqr{r MorJra 6rr Bbrurparb, eclrv 6rr anrop ue

3noyuorpe6w,n AJII{HHbIMI4 rlpeAnoxeHr4-r{Mr4 c r4crroJrb3oBarrrreM poAr,rreJrbHoro

IIalexa.

5. VsreqeHl4e AlrccepraHTa rexHolornefi 6lorqefin [peAcraB lrflerefl.

HecKoJIbKo r{pe3MepHblM, r{To Metuaer Br4Aerb HelocrarKll erofi TexHoJrorr{r4 Lr

ofp aHr.rqeHH ocTb ee p e anbH of o rr oTerrrlr4 an a.

Brtrueyxa3aHrlble 3aMerraHlr.s He yMar-glor reoperr'rqecxofi rr [paKTz.{ecxofi

3Har{I'IMocrI4 pa6orur, Hoc.rrr peKoMerrAarelrnrrfi xapaKTep [nfl pa3Burvrs.

nepcleKTI4BbI I{ccJle4onaHzfi llpocxyprKoBa A.IO. n o6ractn urrcrpyMeHraJrbHoro

yrlpaBneHra.a I{OA, qr,rfrpoeux BaJrror r4 Apyrr{x BHAoB aKTr4BoB, rrocrpoeHHbrx Ha

6 n o x.Iefi H - Te xH orr o rr4rx.

r0



6. 3arc.rrroqeHue o coorBercrBrllr

ycraHo BJr eH Hbr M f[o.n oxcenrreM o rr p ucy?r(AeH rr rr

AIrCCepTarlnu KprrTeprrflM,

v.r€Hux creuenefi.

,{vIccepraqLIoHHoe I,IccJIeAoBaHr4e llpocrcypxKoBa A.IO. rpeAcraBn-{er co6ofi

3aBepllreHHyro HayrrHo-KnanzQur<aquoHrryro pa6ory, [ocB.rrqeHHyro perxeHnro

eaxHofr I4HcrpyMe ranruofi vr HayqHo-Texnu.recrofi upo6lerrau p€r3Br,rrr{rc

MeroAonorl{u [poeKTI'IpoBaHufl cr4creM ylpaBneHvrfl. qzQponunau Sr,rnaHcoBbrMt4

aKTkIBaMI'1, rocrpoeHHblMrr Ha 6norqefiH-TexHoJrorr4rx. Pa6ora orfirrqaerc.tr

JIaKOHI{IIHOCTbTO I{ BMeCTe C TeM OXBaTOM TTIHpOKO|O Kpyfa UHCTpyMeHTOB r,r

MeroAoB l4ccneAoBalr'vIfl, qro cneAyer npr43Harb ee oco6uu AocrotrHcrBoM.

flpocr<yp-nKoB A.IO. HMeer HayrrHbre ny6nzrcaquv, o'tpa)Karoqr{e ocHoBHbre

pe3ynbrarbl Arrccepral\r4kr Ia ony6nuKoBaHHbre B gKoHoMr4qecKr4x v rexHr{qecKrlx

peqeH3upyeMbrx HayqHbrx us4anvrflx. AnropeQepar coAep)Kzr ocHoBHbre

rIoJIo)KeHvIfl., a TaKx(e Hav6onee 3Haql4Mbre BbIBoAbr, o6o6qeHkrfl,v rrpeAJro)KeH]arr43

TeKcra AI4ccepraIII4LI. OcHosHrre reoperuqecKr4e rroJroxreHlr{ 14 [paKTuqecKr{e

peKoMeHAarJr4v Auccepraqraonuofi pa6orrr 6:';rttu npeAcraBJreHbr Ha Bcepoccuitcrcux

I,I M e)KAyH ap oAHbrx HayrrHo - rtp aKTHqe crux rco HQ ep e Hrlr.r.qx.

Pesynrraru Al{ccepraqr4oHHoro r,rccrreAoBaH:afl llpocrcypaKoBa A.IO.

coorBercrByrcT rlaclopry Hayuuofr crerlrl€rrrbHocrtl 5.2.2. Mareuau4rrecKr4e,

crarvrcrkrqecKl{e LI IlHcrpyMenTuurbHbre MeroAbr B gKoHoMr4re (eronoMr4qecKlre

Hayru) B r{acrl{ TIyHKToB: 3 <Paspa6orra v pa3Br4Tr4e MareMarr.rqecKkrx u

gKoHoMerpI4qecKHX iuo4enefi aHanr43a gKoHoMIrrIecKLrx [poqeccoB kr Lrx

tIporHo3t'IpoBaHI4rI)>, 4 <Pa^:pa6offia vpa3Bvrrvre MareMarr4qecKr,rx 14 KoMrrbrorepHbrx

vro.qeneft LI I4HcrpyMeHToB aHaJrr43ar,r orrrr{Mr43arJvrvflpoqeccoB rrptrHrrrzx peureuzfi

B gKoHoMkIqecKI4x cl,IcreMax)) vr 11 <KouurrorepHbre MeroAbr v nporpaMMbr

MOAeJrr{poBaHVfl SKOHOMr,rqeCKLtX [pOqeCCOB),

Tarou o6pasovr, Ha ocHoBaHrdr4 BbrrxeyKa3aHHoro orMeqaercr, TITO

n.9A[cceprallkIoHHaf, pa6ora corlcKareJrr coorBercrByer rpe6onauuxl,r

floloxenLrfl o npvcyx(AeHr{u yqeHbrx creuenefi, yrBep)KAeHHbrM rrocraHoBJreHueM

flpanHrenbcrBa Poccuficr<oft Oe4epaquz or 24 ce:errrlpr_ 2013 r. J\b 842,

[peAb.f,Bn.aeMblM K Ar4cceprarlrz.f,M Ha cor{cKaHvre yrenofi crerreHr{ AoKTopa HayK, a
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ed an'r'op llpocxyprlKoB Arercarl4p lOpr,enuq 3acnylKr4Bacr rrpucyxrAeHLrfl yueuofr

cTercrr14 AoKTopa 3KOIIOMI,{qECKI4X HayK ilo crrcrlr4aJrr,rrocrr4 5.2.2.

Mareuau4r{ecKue, cla'rurclr4qecKl4e vr LrHc-t:pyMerIT?JIbIIbrc Mc'r'oluJ r} oKor{oMI4Ke.

OQnquaLrr,rrr,rii orrrrorrerrr:

/{oK'rop 3KorroMr4r{ecKr4x HayK,

nrarlrrr,lii r rayvlrr,rff co'[py/IHr{K,

oT/lcJIcIII4 C't'COpeTr,rqecKofi

SKOI IOMI{KI4 H MA'ICMA I'NqECKI4X

HccJr e/Io B anruir, OI'EYFI
<L{e nrpar r, ur,rfi 3Ko rroMr4Ko-

MareMarnqecrzfi uncrurvr PAt.

Mecro pa6orr,r: Oe4epanrHoe r

'orvir Ifuroraeszq

Tr{oe yqpexAeHHe

rIayKH l{eurpa"lrr,urtfi srcoHoMzKu-wrar\rlni1r14.rE;KAA Anc'tn'ty't Pocczficrofi
aKal\eM[r4IIayK, o'ry1erenue TeopeTl4.Iecrofr 3Kor{oMr4Kpr r{ MaTeMaTr4r{ecKr4x

I4ccnelloBa]Hlr1^i , rrantlrrfi Hayvur,rfr corpyAHr{K, pyKOBo/Ir4Tenb na6oparopuz
3 K c r r ep r4M c r rral r r, r r o ii e x o r r o ir,l uxu I .0 2 .

A4pcc Mecra pa6orr,r: Pocczficr<as (reAcparlzx, l174l8, Mocxna,
I-IaxuuoncKr4ff npocuer<r 4 7

Pa6o.{rfi rerr.: +7(499\ 129-06-22
E-rnail : kozyrevan@yandex.ru

.04.2024r.
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