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UHdopMaLMoHHbIe TexXHoI0rMm
NPOrHo3mMpoBaHNA 3KOHOMUYECKUX
npoueccoB ynpasneHua ¢UHAHCOBbLIMU

ny3blpAMU

B cTaTbe npoBoauMTCA aHanms npobsieM co34aHnA HOBbLIX MHPOPMAaLIMOHHBIX TEXHOSIOMMI

MPOrHO3MPOBaHUA 3KOHOMUYECKUX MPOLLECCOB YyrpaBieHnsa ¢UHAHCOBLIMU My3bIPAMU, B OC-
HOBE KOTOPbIX JIeXAT KOMIMIEKC UMUTALMOHHBIX Mogeseit. Heob6xoanMocTb pa3paboTKM Takmx
TEXHOMOIMMI CBA3aHa C BO3PacTaloLLEelN posibio PUHAHCOBLIX Ny3blpeit B 3SKOHOMMKe, @ 0CO6eHHO
LMpPOBOA, KOTOPOW XapaKTePHO MPUMEHEHWE UCKYCCTBEHHOMO MHTENINIEKTa U UHTepHeTa O/A
MPUHATUA peLLEeHNIA Ha OCHOBE ChIpbIX AaHHbIX. B ocHoBe NpeanaraeMoit MHGOpPMaLIMOHHOM Tex-
HOJTOr MM NPOrHO3MPOBAHMA SKOHOMUYECKMX NMPOLLECCOB YNpaBneHna GUHAHCOBLIMM My3bIPAMM
JIeXaT TeopeTUYeckn 060CHOBaHHLIe MogENM, MeTOObl U METOLAUKM NPUHATUA peLleHuit. Mpen-
naraeTcA NoAxof, OCHOBaHHbIV Ha TEOPUM PAaBHOBECHbBIX CITy4alHbIX NMPOLLECcCOoB, U HOBLIE Cro-
c0o6bl M3MepeHusa GUHAHCOBbLIX Ny3blpelt 1 ynpaBneHna UMW, PaccMoTpeHbl BapuaHTbl peLleHus
aKTyanbHbIX 3KOHOMUYECKMX NpobrieM Poccumn Ha ocHoBe yrpaBieHna GUHAHCOBLIMU My3bIpAMM.

Kniouesble cnosa: prHaHCOBbIE My3bipy, GYHAHCOBLIE NOTOKM, MHYOPMALIMOHHBIE TEXHOMOM VM, 3KOHOMUYECKME
areHTbl, IMUTALMOHHBIE MOAESM, MPUHATYE YNPaBNEHYECKVX PELLEHUI, PABHOBECWE PUCKOB, 3BOSIOLMOHHO-
CUMYNATVBHBIA METO[, PaBHOBECHbIN CAyHaHbIA NpoLiecc.

BesepgeHue

HacTosIIee BpeMs pa3paboTaHo JocTa-

TOYHO MHOTO HH()OPMAIIMOHHBIX TEXHO-

JIOTHI MPOTHO3UPOBaHUS QHUHAHCOBO-
SKOHOMHYECKHX MPOLECCOB, KOTOPBIE CBSI3aHbI
C MOTPEOHOCTAMH POU3BOACTBA, PA3BUTHEM
o01ecTBa, COBEPIICHCTBOBAHUEM ILIAHUPO-
BaHMS U YNPABICHUS JECHEKHBIMU MOTOKAMH.
[Ipu MpoTrHO3UPOBAHUHU B SKOHOMUKE pellIaro-
MM 3JIEMEHTOM SIBIISIETCS KaueCTBO MoJTydae-
MBIX PEIIEHUH, I03TOMY COBEPIICHCTBOBAHUE
MaTeMaTH4YECKUX MOJENIed IPOrHO3UPOBAHUS
HEPA3pBIBHO CBA3aHO C Pa3BUTHEM COOTBET-
CTBYIOIIMX MH(POPMAUOHHBIX TEXHOJOTHUH,

4TO 00YyCIOBIEHO OONBIITUM 00beMOB UHDOP-
MalllH, CIOXHOCTBIO BBIYMCICHUHN U IpUMe-
HEHHEM UX pe3yJbTaToB, BHICOKUMH TpeboBa-
HUSIMH K Ka9€CTBY IPOTHO30B INIAHUPOBAHMSI
U yIpaBieHUs.

OCHOBHBIMH MHCTPYMEHTaMHU NPOTHO3H-
POBaHUA B SKOHOMHKE SIBJISIFOTCSI UMUTALOH-
HBbIE MOZEIH, KOTOPBIE MO3BOJISIIOT MOAEIUPO-
BaTh KaK CTaTUCTUYECKUE, TaK U JUHAMHYECKHUE
nporecchl. C UX MOMOIIBIO I0CTATOYHO IPOCTO
YYHUTHIBAaTh B IMHAMUKE Takue (PakTOphl, KaKk
HaJU4YHe AUCKPETHBIX U IPEPBIBHBIX AJIEMEH-
TOB, HEJIMHEHHBIE XapaKTEePUCTHKH 3JIEMEHTOB
CUCTEMBbI, MHOTOUUCIICHHBIE CIy4YallHbIE BO3-
nercTus ap. [2].
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