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l'ocynapcTBeHHBIN yHUBEPCUTET — BhICIIas MIK0JIa 3KOHOMUKH, T. MOCKBa

AHaJN3 KPATKOCPOYHBIX TEHIEHIIUHA B POCCHIMCKOI JKOHOMHKE: KAK
paccesiTh ''TyMaH HacTosimero'?

AHaM3 SKOHOMHMYECKOW JMHAMUKM CBSI3aH C  MCCJIEJOBAaHHEM  TEHJCHIIMIA,
pa3BHUBAIOIIMXCS Ha MHTEpPBAJaxX BpPEMEHU pa3iIMyHOro Macmraba. B kakux-to cioyuasx
OCHOBHOI HHTEpec NpEJCTaBIsIeT aHAIM3 KPAaTKOCPOUYHBIX TEHACHIMH, pa3BUBAIOLIUXCA Ha
CaMbIX MajblX MHTEpBaJlax BPEMEHH, JJI1 KOTOPbIX uMmeeTcs: nHpopmManus. Yaie Bcero takue
MHTEPBAJIbl OXBAaTbIBAIOT HECKOJBKO MecsleB. B Kakux-To cilydasx, HampoTHB, OCHOBHOM
UHTEpPEC TPEACTABISAIOT COMNOCTABIEHUS MEXIY MAaKCUMalbHO YyJaJ€HHBIMU Jpyr OT Jpyra
nepuoaamu. HakoHel, B KakuX-TO 3aJadax HauOONbIINN HWHTEpEC MPEICTABIAIOT MPOLECCHI,
pa3BOpauMBarolIMecss Ha HWHTEpBajaX BpPEMEHH MPOMEXKYTOYHOro MaciuTaba, KOTOphIE
UHTEPIIPETUPYIOTCS B TEPMUHAX SKOHOMUYECKUX LIUKIIOB.

Cpenu 3ajmad  aHaiu3a SKOHOMHYECKOW JMHAMHUKM OCOOYH0 BaXHOCTh HMMEET
HCCIIC/IOBAaHUE KPAaTKOCPOUYHBIX TEHICHIUH. DTO O0OYCIIOBIEHO, IO KpaiHEH Mepe, ABYMs
oOcrosiTenscTBaMu. Bo-nepBbIX, TakoW aHaIU3 HEOOXOAMM JJIi MOHUTOPHUHIA 3KOHOMHYECKON
CUTyalllH, T.€. JUIS WACHTU(GUKAIMH TEKYIIEH CHUTyallud B SKOHOMHKE, YTO TpedyeTcs s
IPUHATHS ONEPATUBHBIX PEUICHUM SKOHOMMUYECKHMHU areHTaMu. Bo-BTOpBIX, BEICOKOYACTOTHbBIE
COCTaBJISIIOLIME HECYT OCHOBHYIO 4YacTh MH(pOpMAallUH, COAEpIKaIlelcs BO BPEMEHHOM psiie.
CrnenoBaTenbHO, OHU HanboJee HHOOPMATUBHBI, COAEPIKATETHHO HACBIIIICHHEI.

HavaBmumiics xpusuc emie Oojee MNMOBBICHI aKTyaJbHOCTh MOHMTOPHMHIA TEKYyIIeH
CUTyalluul B SKOHOMUKE, T.€. aHaJ13a KPaTKOCPOUHBIX TEHACHLNUNA SKOHOMUYECKUX BPEMEHHBIX
PAIOB BOJIM3U UX aKTyaJbHOTO KOHIIA. BMecTe ¢ TeM, 00HaXMINCH U TIPOOJIEMBI B 3TOM 00J1acTH,
KOTOpbIE MOKHO OBUIO HE 3aMeyYaTh B I'OJbl HHTEHCUBHOT'O YKOHOMHYECKOTO MoabeMa. Bo3HUK
Opocaromuiicss B Tr7a3a pa3HOOON Kak B OIIEHKaX MOJUTUKAMU U AHAIWTUKAMU TEKyIlen
HPKOHOMHUYECKOM CUTYyallUH, TaK U B OLIEHKAX MEPCIEKTUB €€ Pa3BUTHSL.

CrnoxxuBIIIeecs: MOJ0KEHUE JIE MOKHO Ha3BaTh "TyMaHOM HACTOAIIEr0", MO aHAJIOTHU C
"rymaHoMm Oyaymiero" wiaM ¢ "TymMaHOM BOWHBI', KOTJja BaKHEWINHNE PEIICHUS MPUXOIUTCS
IPUHUMAThH B YCIOBUSAX HETOYHBIX, a MMOAYAC M MCKA)KEHHBIX MPEACTABICHUI O CUTYyallUH, YTO
cHIDKaeT 3 (HEKTUBHOCTh MPUHUMAEMBIX PETLICHHIA.

[To HamieMy MHEHHIO, B OCHOBE "TyMaHa HaCTOSIIEro" Jie)KaT OOBEKTUBHBIC MPUYHHBI,
CBA3aHHBIE C OCOOEHHOCTSMU COBPEMEHHOM pOCCHHCKONM SKOHOMHUKH, 3aBepIIaoIei
NEPEXOIHBIM MEPHOJ], U YXOASIINE KOPHIMU B HENPOCTYIO UCTOpUI0 XX BEKa, HA MPOTSHKEHUU
KOTOpPOTO POCCUMCKas IKOHOMHUKA MpeTepresia /iBa NEPEXOJHBIX Mepuojia — OT PHIHOYHOMU
HKOHOMHMKH K IJIaHOBOMW B okpecTHOCTH 1930 1. 1 o6patHO mocie 1990 .

KimroueBass mpoGiema, mopokmaromias "TyMaH HAcTOSMIEro", Kak MpeiCcTaBiseTcs,
COCTOMT B YpE3BbIYAHHOM pACIpPOCTPAHEHHOCTH B CpElE€ POCCUKWCKUX CTAaTHUCTHKOB,



9KOHOMHMCTOB W aHAJINTHKOB IPUMHUTHBHOM U 3aBEJOMO HEAJCKBATHOM TEXHUKU aHaJIN3a
KpPaTKOCPOUHBIX TEHICHLIMH SKOHOMHUYECKOM AuHaMHUKH. CTaHJapTHasT TEXHUKAa COCTOUT B
MOCTPOCHUU 0Aa3MCHOTO BPEMEHHOTO pPsia SKOHOMHYECKOTO MOKAa3aTessi, SIMMUHUPOBAHUS €r0
KaJICHIapHOW, CE30HHOM W HEperyJsipHON COCTABISAIOIIMX W TOJIYYEHUH BBIBOJIOB O
KPaTKOCPOUHBIX TEHJCHIMSIX Ha OCHOBE JMHAMUKU TMOJYyYHMBIIEHCS B pe3yjbTaTe TaKou
JEKOMIIO3UIIMM KOMIIOHEHThl TpEHJa W KOHBIOHKTYpbl. BwmecTo 3TOro, KparkocpouHble
TEHJACHLIIMM B Halleil CTpaHe Ype3BbIYalHO YacTO aHAJIU3UPYIOT MO JWHAMUKE OTHOILEHUS
M0Ka3aTessl B TEKYLIEM MEPUOJIE K €ro 3HaUCHHIO B aHAJIOTUYHOM IEPUO/IE MTPEIbIAYIIEro roaa.
Takas mogMeHa OJTHOW MPOCTON TEXHUKH JIPYTOd JaJIeKO HE CTOJh 0€300MaHA, KaK 3TO
MOKET IIOKa3aTbCsi Ha IMEpBBIA B3MIAA. AHAJINW3 KPAaTKOCPOUHBIX TEHAECHLUMH Ha OCHOBE
JUHAMHUKU OTHOLICHWM MOKa3aTess K aHAJOTMYHOMY MEpHOAY MNPEeAbIAYILIEro roja pe3Ko
CHIDKAeT TOYHOCTh MJICHTH(HKAINN TEHACHIMA M MPUBHOCHT MPHUMEPHO IOJyTroI0BOM jar (B
pe3ynbTare  IMOBOPOTHBIE TOYKM  HUIACHTUPUIUPYIOTCS  HPUMEPHO C  TOJIYTOJIOBBIM
3anas3abiBaHueM). [lomumo 3TOro0, OpueHTalnMsi Ha IPUMUTUBHYIO TEXHUKY aHaJIM3a He TpeOyer
NOCTPOEHHUS IJIMHHBIX BPEMEHHBIX PSIIOB MOKa3aTesell, COMOCTaBUMBIX BO BpPEMEHHOM 001acTu.
JT0, C OJHOW CTOPOHBI, CHM)KAET TPEOOBAaHUS K KAaueCTBY SKOHOMMYECKOH CTaTUCTUKH, a, C
JpyroM, co37aeT WILIIO3UI0 BO3MOKHOCTH aHajIN3a KPaTKOCPOUYHBIX TEHACHLIUNH 3KOHOMHUYECKON
TMHAMUKA ~ HETIOCPEICTBEHHO  JIMIIOM, NPWHUMAIOIIUM  pelIeHus, O0e3 TpUBJICUCHHS
cnenuanucToB. B pesynpraTre MHOrMe M3 JUI, NPUHUMAIOIIMX pPEIIEHHS, HE TOTOBBI
BOCIIPUHUMATh PpE3yJbTaTbl MNPUMEHEHUS COBPEMEHHOW TEXHMKH aHaju3a KpPaTKOCPOUHBIX
TEHJCHIIUN, YTO MOYKHO pacCMaTpUBaTh KakK Mpo0ieMy SKOHOMUYECKOTO 00pa30BaHusl.
[IpencraBasieTcs, YTO NPUUMHON TAKOT'O MOJIOKEHUS A€ SBISIETCS JUIMTEIbHBIA EPUOJ
(mpumepro ¢ 1930r. mo 1990r.), Korma 3amayu aHajaM3a SKOHOMUYECKONW KOHBIOHKTYPHI B
Poccun He ObUTM aKkTyalnbHBIMH B CHIy IUIAHOBOTO XapakTepa SKOHOMHUKH. B pesymbraTte K
pyOexy 1980-x rr. u 1990-x rr., Korjga B CBsI3U ¢ HauyaBLIUMUCS peopMaMu BHOBb BO3HHKIA
NOTPEOHOCTh B PEUICHUH 3ajay, TUIIMYHBIX JJI1 ppIHOYHON SKOHOMMKH, B YACTHOCTH, B aHAJIU3E
HPKOHOMUYECKOM KOHBIOHKTYpBI, B HAalllell CTpaHE HE OKa3aJoCh HU IMOJTrOTOBJIEHHBIX KaJIpOB,
CTIIOCOOHBIX JIeNIaTh 3TO, HU 3ajeia padoT B AaHHOW obnactu. CtatucThyeckas cucrema (Kak u
cHUCTeMa TOJTOTOBKM KaJIpOB CTATHCTHKOB M OSKOHOMHUCTOB) He Oblla OpPHEHTHpOBaHAa Ha
pemienue 3Tux 3anad. He OblIo gake HEKOTOPHIX pA3/EIOB CTAaTHUCTUKH, HEOOXOIUMBIX B
PBIHOYHOM 3KOHOMUKE, TaKUX, HAaIIpUMEp, KaK CTAaTUCTHKA 1IEH U CTATUCTUKA 0e3pabOTHIIbI.
OTOT pa3pblB NPEEMCTBEHHOCTH HE MOXET ObITh OBICTpO MpeojosieH. CiaoxuBmiascs 3a
HIECTh JIECATUIIETUN Pa3BUTUS COOCTBEHHBIM ITyTEM, B OTPBHIBE OT MHUPOBOIO OIBITA, CUTyallUs
00JIajaeT KOJIOCCATBHOM HHEpUHed. ITO OOYCJIOBIEHO HE TOJBKO TEM, YTO MEHTAIUTET
JNEHCTBYIOIUX CTATUCTUKOB, 3KOHOMHUCTOB, IOJUTHKOB CJOXKWJICS B IUIAHOBYIO SIOXY MOJ
BO3JICHCTBUEM pEUICHUS AaJEKBaTHBIX €M 3aJad, HO M KpalHEW WHEPIUOHHOCTHIO CHCTEMBI
BbIcIIEro oOpa3oBaHMs. [OTOBUTH Kaapbel NOJ HW3MEHUBLIMECS 3aJadyd MOTYT JIMIIb T€
CIEIHAJIMCThI, KOTOPbIE UMEIOT OMBIT pellleHus 3TuX 3afad. Ho camocrositensHoe, BHE CUCTEMBI
MOJIOTOBKM KaJpoB, MNPUOOPETEHHE TaKOro OmnblTa TpeOyeT 3HAYMTEIbHOTO BpPEMEHHU.
PesynpTaToM sBisieTcs BOCHPOM3BOJACTBO  CIIELIMAIMCTOB, OPHEHTUPOBAHHBIX HAa pealuu



yIIEAMEH 3M0XH, 4TO, MOPOKAas MOPOYHBIM Kpyr, CHOCOOHO 3HAYUTEIBHO YCHIMBATH 3Ty
UHEPLIUIO.

B pabote paccmarpuBatoTcsi mpo0OaeMbl, B COBOKYITHOCTH (POPMUPYIOILIUE TaKOH "TymaH
HacTosauero". O0cyknaTcsd NPUUMHBI UX BO3HUKHOBEHHS M UYpE3BbIYAiHOM yCTOWYMBOCTH B
COBPEMEHHOM POCCUHCKOM SKOHOMHKE. PaccMaTpuBarOTCS  BO3MOXKHBIE — MOCIEACTBUS
00CyXK/1aeMbIX podIIeM B (HOpMyITUPYIOTCS MPEIUIOKEHUS TI0 UX TPEOIOICHHIO.
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