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OBLIASA (J1J11 HAITPABJIEHUSA) YACTD

TEMA 1. IOBEJEHUE IIOTPEBUTEJIA

Oyukuua nonesHoctd. [lpenenbHas HOpMa  3aMelneHus.  brojpkeTHoe  OorpaHUyeHue
Makcumu3anus MOJIE3HOCTH M ONTUMYM IOTpeOuTeNs. YCIOBHE BHYTPEHHEIO M KpPaeBOro
ontumyma mnotpedurtens. Kpusbie "moxom - morpebnenue” u kpuBble Ourens. [lonsrue
HOpPMaJIbHBIX TOBAPOB U TOBapOB HuU3IIeH kareropuu. [loHsTHe HEOOXOAUMBIX OJar 1 MpeIMeToB
pockomu. Kpusble "uena - norpebienue" um kpubble crnpoca. [IoHsATHE OOBIYHBIX TOBapoOB U
toBapoB I'npdena. dpdexrs 3amerenus u noxona no Xukcy u Cnynxomy. OyHKIUY cripoca o
Mapmamry n Xukcy. Ypasuenue (toxxaectBo) Caymkoro. [lepexpectabie 3¢ (heKkTsl n3MEeHEHUS
LEHbI, 3aMelleHus U Joxona. YpaBHeHue CIylKoOro aiasi HepeKpecTHhIX 3(QekToB u
"0000menHoe" ypaBHeHHE CIIyIIKOTO. AJIbTepHATHBHBIC CITIOCOOBI M3MEPEHUS 0JIaroCOCTOSTHHUS
noTpeOuTeNs: NOTPEOUTENbCKUIM M3JIMIIEK, KOMICHCHUPYIOIIAas M S3KBUBAJCHTHAs BapHaLUU
(u3meHeHus1) noxoAa. MIHIMBUIyadbHBIA U PHIHOYHBIN CIIPOC. DJIACTUYHOCTH CIpoOca: MO IIEHE
(mpsimast 1 IepeKpecTHast), o J0XO0AY.

TEMA 2. IPOU3BOJACTBO U ®PUPMA

[TpousBoncTBeHHass (yHkuus. IlpenenbHas HOpMa TEXHOJOIMUYECKOI'O 3aMEUICHUs. 3aKOH
yObIBaroleil npeaenpHOM mpousBoauTenbHOCTH. OTmaya oT MaciuTaba: BoO3pacTarollas,
HEM3MEHHas U yObIBatomas. MUHMMaIbHbIN 3QQeKTUBHbIN MacTad nmpon3BoacTBa. OCHOBHBIE
BUJIbl IPOM3BOJCTBEHHBIX (QyHKIMH (nHelHas, JleonTtheBa, Ko6ba - Jlyrmaca), ux cBoiicTBa.
OnacTUYHOCTh 3aMenieHus: (pakropoB. [IponsBoacTBeHHast GYHKINS U TEXHUYECKUN Mporpecc.
Tuner Texaudeckoro mporpecca. M3okoctel. U3aepkku B xopoTkoM mepuoje. CBoiicTBa u
B3aMMOCBS3b OOLIMX, CPETHUX U MPEeAETIbHBIX H3AepKeK. M31epKKHU B TOITOCPOYHOM MEPHOJE.
CpoiicTBa 00LIMX U CPEIHUX AOJITOCPOYHBIX H3IEPKEK IMPU Pa3IMYHBIX THUIAX OTJA4YU OT
MmacmTaba. 3ajaya MaKCHMMM3AllMM BBINYCKAa IPH OrpaHHYEHUH 10 pecypcam. 3ajaua
MUHUMU3ALUN U3JIEpPKEeK Npu (PUKCUpoBaHHOM Bblllycke. IloHsTHE yclOBHOro cmpoca Ha
pecypcel. DyHkMs npubbuM. Makcumuszanus NpuObUM M (YHKLIHU CIpoca Ha PECypChl.
N3onpodutel. OnpeneneHue oObeMa BbINYCKa KOHKYPEHTHOW (QHUPMOM, MaKCUMHU3UPYIOLIEH
npubsuib. Kpatkocpounoe mnpemnoxkenue ¢upmbl. KpuBas KpaTKOCPOYHOTO MPEIIOKEHHS
(bupMbl IpY KBa3UIIOCTOSTHHBIX M3epkKax. JloarocpouHoe npeioxkenne (GupMsl.

TEMA 3. PBIHOYHBIE CTPYKTYPbBI

CoBepmieHHass KOHKYPEHIMS: TPEANOChUIKM Monenu. Kpuas mnpenioxkeHus KOHKYPEHTHOMU
OTpaciu B KOPOTKOM Iiepuoze. JloarocpouHoe paBHOBECHE KOHKYPEHTHOHM orpaciu. M3nuiex
MIPOU3BOJUTENS] B JUINTEIBHOM INIEPHOJE M DKOHOMHUYECKas peHTa. lleHoBas »1acTMYHOCTH
npeiokeHus. DPPEeKTUBHOCTh COBEPIIEHHOW KOHKYPEHLIMH B MPOU3BOJCTBE U Pa3MELICHUU
pecypcoB. BnusHue Ha paBHOBeCcHE KOHKYPEHTHOM (UpPMBI M OTpaciu, 0J1arococTosHue
notpeOuTenei, mpou3BoauTeNeil U O0IEeCTBa B LI€JIOM HAJOroB M CcyOcHauii (IIOTOBAapHBIX U
AKKOPAHBIX), LIEH “TIoJ1a” U 1IeH “TIOTOJIKA”, UMIIOPTHBIX MOIUIMH U KBOT. BeiGOop MOHOMONNMCTA,
MaKCUMM3HUPYIOIIEr0 NpUOBUIb, B KOPOTKOM U JUIMTENBHOM IepHogax. MoHomomust ¢
HECKOJBKMMH 3aBOJaMH. MOHOIONBHAS BiIacTh M €€ n3MepeHue. ConuanpHble W3IEPKKU



MOHOMNONK3aLKU. PerynupoBanne MOHOIIOIUH U SKOHOMHUEcKas 3 ekTuBHOCTL. EcTecTBEHHas
MOHOIIOJIUS U IUJIEMMA €€ peryjinpoBanus. LleHoBass AuCKpuMUHALK IEPBOM, BTOPON U TPEThEN
crenieHd. OIUronosus ¢ 3aKpbITbIM BXOJIOM, OPUCHTHPOBAHHAs HA BBIITYCK KaK CTPATETUYECKYIO
nepemennyro: mojaenu Kypuo u lltakensbepra (Ctokmsbepra). LleHoBast omurononusi: MoaeIb
beprpana, moznens nuaepcrsa B 1eHax. Kaprenb, MakCHMU3UPYIOIIUN COBOKYIIHYIO MPHOBLIb
orpaciai. MOHOMOIUCTUYECKAsT KOHKYPEHLUS, JOJTOCPOYHOE paBHOBECHE (HPM M OTPACiId B
MOJEISX  MOHOINOJIMCTUYECKOM  KOHKYpEHIMHM. MOHOIOINCTHYECKAasT KOHKYPEHIUS U
3¢ (HEeKTUBHOCTD.

TEMA 4. YYET ®AKTOPA BPEMEHU, HEOIIPEAEJIEHHOCTHU U PUCKA
MexXBpeMEHHbIE CpaBHEHMs CTOMMOCTEeW. bynymas u Tekymas croumoctd. [IpumHnumn
JUCKOHTHpOBaHUs. PeanbHas M HOMMHajbHas CTaBKa IIpOLIEHTA. Tekymias M 4ucTas
nuckoHtupoBanHas croumocte (PDV u NPV). Buyrpennsss Hopma oxynaemoctd (IRR).
Pacnpenenenue mnoTtpebiaeHUs MEXIy HACTOALMM U OyaymuM Iepuojamu. broxeTHoe
OTpaHUYEHHUE, U ONTUMYM MOTPEOHTENS MPH MEXBpPEeMEHHOM BbIOOpe. IlpuHstHe pemieHuii B
yCIOBUAX HeonpeneneHHOCTH. OxkugaeMas CTOUMOCTh U (YHKLUS 0’KUAAEMOMN 0JIe3HOCTH (OH
Heitmana—MoprenmrepHa. Teopema 0ku1aemMoil mojie3HOCTH. J[eHEKHBIE IOTEPEU U OTHOLLICHHE
K pucKy. OTHOILLIEHUE K PUCKY U €r0 U3MepeHue. be3puckoselii skBUBaeHT. [IpeMus 3a puck.

TEMA 5. OBIIEE PABHOBECHE, DO@®EKTUBHOCTb U OBIIECTBEHHOE
BJIAI'OCOCTOSIHHUE

Moienb KOHKYPEHTHOTO PBIHOYHOTO paBHOBecHs Banbpaca. D¢ dexruBrnocts 1o Ilapero. [apeto
- onrtumanbHble, Ilapeto - HeaddexkTtuBHple u Ilapero - mnpennoyTHTENBHBIE COCTOSHHUS.
OkoHOoMHKa oOMeHa. DPdeKkTuBHOCTh B moTpebnennn. Juarpamma DKyopTa, sSapo, KpuBas
KOHTPakKTOB. YcnoBus noctumxenus [lapero - sddextuBHOCTH B moTpelneHun (oOMeHe).
O¢ddexktuBHOCTE B mpoumsBoacTBe. Jlmarpamma DmkyopTa Ais  IPOM3BOJCTBA, KpUBas
IPOM3BOJICTBEHHBIX ~KOHTPAKTOB, YycioBus JocTibkeHus Ilapero - sddextuBHOCTH B
IPOM3BOJICTBE (B paclpeleieHud pecypcoB). YcinoBusi noctikeHust [lapero - onTuManbHOM
CTPYKTYPpBI BblllycKa. [lepBas 1 BTopasi TeopeMbl SJKOHOMHUYECKON TEOPUU 0JarocoCTOSIHUSL.

TEMA 6. BHEIITHUE DO ®EKTbI

[Tonstue BHemHux >¢dextoB. Buemnue 3¢pdexts B nmpousBoicTBe U B noTpediaeHun. Tpu
B3IJIS11a Ha po0sieMy BHEIIHUX 3P PekToB. BO3MOXKHOCTh HHTEpHATU3ALMN BHEIIHUX 3P (HEKTOB
U HEoO0XOIMMOCTh rocyaapcTBeHHOro perynuposanusi. Hamor ITury. «Teopema» Koysza u ee
OTpaHUYCHUSI.

TEMA 7. 3KOHOMMUKA C OBIIECTBEHHBIMU BJIAI'AMH

XapakTepuCTUKU YHUCTOrO 0OIecTBeHHOro Oisiara. Buubl oOmiecTBeHHBIX Orar. ['paHUIIBI
npefocTaBieHus oOiecTBeHHoro Onara. @opMupoBaHUe PHIHOYHOTO CIpoca Ha OOIIeCTBEHHOE
6naro. YactuyHoe paBHOBECHE Ha PbIHKE OOIIECTBEHHOTO Oara. D(PpPeKTUBHOCTH B 3KOHOMHUKE
C O0IIECTBEHHBIMHU OJIaraMu.

TEMA 8. MAKPOOKOHOMMNYECKHUE INOKA3ATEJIN

PeanbHblil 1 IeHEKHBINH ceKTOpa B 3koHOMHUKE. Kpyroo6opot 10x010B 1 pacxozoB. OCHOBHBIE
PBIHKH PEAILHOTO CEKTOPA: PIHOK TOBAPOB M YCIYT U PBIHOK pecypcoB. OTKphITast U 3aKpbITast
skoHOMHKa. [ToToku U 3amackl B MakposkoHoMuke. HannonansHoe 6oratcteo u BBII. BBII u
BHJI. Vposenp men. [edbnstop BBII u wuwHAEKC NOTPEOUTENHCKUX II€H, HMX Pa3IAYHAL.
HoMuHanbHbIE U peaibHbIE BEIMYHUHBI B )KOHOMUKE.

TEMA 9. MUKPOSKOHOMMUWYECKHUE OCHOBbBI MAKPOSKOHOMMKH

[Torpeburensckuii crpoc. [Ipocras keiHcuaHckass Monenb (YHKIUH TOTPeONeHUus U ee
HejocTaTKu. Teopusi MexxBpeMeHHOro BbiOopa M.Dumepa. Teopuss mepMaHEHTHOrO A0X0Ja
M.®punmena U TMIOTE3a KU3ZHEHHOro 1ukia Moaunbsau. MuBecTumonusiid crpoc. Teopust



peHTHOH 11eHbl kKanuTana. Teopus  Tobuna. [IpenensHas 3¢ heKTHBHOCTH KanuTaia (BHYTPEHHSIS
HOpMa JI0XOJTHOCTH MHBECTUIIMOHHOTO MpoekTa). MHBecTuiimonnas ¢pynkuus B mojaenu Keiinca.
MHUKpPOSKOHOMHUYECKHE OCHOBBI (DOPMHPOBAHUS COBOKYMHOIo mpeiokeHus. CoBOKymHOE
IIPEJJIOKEHUE B HEOKIIACCUUECKON MOJIETH. Y CTAHOBJICHUE PABHOBECHS HA PhIHKE TPpyZa ¢ TMOKOMI
3aprutatoil. [loarocpo4nas KpuBas COBOKYNHOIO IpeluioxkeHus. COBOKYIIHOE NMPENIOKEHUE B
KelHcuaHckoi Mozaenu. Cripoc Ha TpyJ B YCJIOBHUSX HENOJHOM 3aHATOCTH M HETMOKUX 3apIuiaT.
KpatkocpouHass KpuBas COBOKYIHOIO IpeMJIOKEHHs. Teopum cmpoca Ha  JCHBIH.
KomnyectBennas teopusi AeHer. I[IpuHIMI HEHTpalbHOCTH JAEHEr. YpaBHEHHE OOMEHa.
KembOpumxckoe ypaBHenue. IloprdenbHblii moaxol K aHanu3y cipoca Ha JeHbI'd. PakTopbl
cipoca Ha fieHbru. Mogenb baymons-Toouna. @yHkuus cripoca Ha AeHbru. [Ipeanoxkenue nqeHer.
N3mepenue npepioxxenus neHer. JlenexHas 6a3a u 1eHexkHas Macca. JleHexxHble arperatsl. Poib
OaHKOBCKOU CUCTEMBI B (DOPMHUPOBAHUY TIPEIIIOKEHUS JeHeT. [[eHTpalibHbIi OaHK, €ro OCHOBHBIS
¢ynkuuu. CucremMa KomMmepueckux OaHkoB, ee ¢yHkuuu. Co3maHue jeHer OaHKOBCKOH
cucTteMoi. Jeno3uTHbIA MYJIbTUIUIMKATOP. JICHEKHBINA MYJIbTUIUIMKATOP.

TEMA 10. OCHOBHBIE MOJEJIX OBIIET'O MAKPOOKOHOMMYECKOI'O
PABHOBECHS

Mopnens AD-AS. CoBOKymHBIN CHpOC: ONpeleieHne, KOMIIOHEHTHI, Tpaduk. I[Ipudunb
OTPHIIATEIIFHOTO HAKJIOHA KPUBOM COBOKYMHOTO cripoca. DaKkTophl, BHI3BIBAIONINE W3MEHEHHE
CcOoBOKymHOro cmpoca. CoOBOKymHOe MpemioxkeHue: omnpeneneHue, rpaduk. DakTopsl,
BBI3BIBAIONINE M3MEHEHHE COBOKYITHOTO TPEIOXKEHHS. MaKpOIKOHOMHUYECKOE PABHOBECHE B
monenn AD-AS. PaBHOBecHBIII ypOBEHb IIeH M PaBHOBECHBI O0OBEM COBOKYITHOTO BBIMYCKA.
Kparkocpounoe u monrocpouHoe paBHoBecue. 3akoH Casi. KpaTkocpouHble M TOJITOCPOYHBIC
MOCIIEACTBHSI IIOKOB COBOKYITHOTO CIIPOCA U COBOKYMHOIO mpeioxenus. KeiiHcuanckast Moiens
KpPaTKOCPOYHOTO paBHOBecus. KeiHcmaHCkuii KpecT. PaBHOBeCHBII 00bEM HAIMOHAIBHOTO
MPOU3BOJICTBA. PerieccnoHHbI U MHPIAIMOHHBINA pa3pbiBbl. [loHsTHE 3 dexTuBHOrO crpoca.
PaBHOBecue mnpu HEMONHONM WIM W30BITOYHOM 3aHATOCTH PpECypcoB. MyNbTUIIIIMKATOP
aBTOHOMHOTO CIIpOCa, €ro ompeneneHue, rpaduueckas U anredpanyeckass TPaKTOBKA.
CoBMecTHOE paBHOBECHE TOBAPHOTO M JCHEKHOTO PHIHKOB. [I0HATHE COBMECTHOTO PaBHOBECHSI.
Kpussie IS u LM. Kparkocpounoe paBaoBecue B Mojaenu 1S-LM. Onucanue HepaBHOBECHBIX
COCTOSTHUH B 3KOHOMUKE C IoMoIIsi0 Mojaenu IS-LM.

TEMA 11. MAKPOSKOHOMMNYECKASA ITIOJINTUKA

Heo0OxonuMocTh rocy1apcTBEHHOI'O BMEIIATENbCTBA B IKOHOMHUKY. Llukinueckue kosneOaHus
HSKOHOMHMUYECKOW KOHBIOHKTYpbl. Da3bl LMKIA, UX OCHOBHbIE Npu3Haku. be3paboTuia, ee
W3MEPEHHE W COBPEMEHHBIC BHUbl. JKOHOMUYECKHE W3JEpkKKU Oe3paboruibl. Unusmus, ee
ONpEe/ICNICHNE, W3MEPEHUE, UCTOYHUKA M DKOHOMHYECKHE IOCIEACTBUA. BzanmopeiictBue
uHpmsaumun  u O6e3pabotunbl.  KpuBas @wuiummnca (KpaTKOCpouHas H - JOJATOCPOYHAs).
Crabunu3zaloHHas MOJIUTHKA, €€ OCHOBHBIE 1IeNU U 3a1aun. CliepKUBaroIas i CTUMYJIHPYIOLas
nonutuka. duckanpHas MonuTUKa. J(MCKpelnnoHHas (uCKajabHas MOJUTUKA, €€ MHCTPYMEHTHI.
Bo3zaeiicTBue AMCKpEIMOHHOM (DUCKANIBbHOM MONUTUKU Ha oO0Illee SKOHOMHUYECKOE paBHOBECHE.
MynbTUIIMKATOPBI TOCYIaPCTBEHHBIX 3aKYNOK, HAJIOTOB U TpaHC(HEPTHBIX BHILIAT (M3 MOJENN
IS-LM). HenuckpeunonHas ¢puckaibHasi MOJIUTUKA U TpoOJieMa BpEMEHHBIX J1aroB. BcTpoeHHbIe
CTaOUITN3aTOPHI. [TonuTuka cOamaHCUPOBAHHOTO OroKeTa. MynpTUIUIHKATOD
cbanancupoBanHoro Orokera. Ilomutuka OrompkerHoro aedunura. Luxkindyeckuid u
CTPYKTYpHBIN OromkeTHbIH nedunut. Jedbuuut 6ropkera u rocyaapcTBeHHbIN 1oiar. CrnocoObl
¢uHancupoBanus OropkeTHoro aeduuura. PaBenctBo bappo-Puxapno. D¢ ekt BbITecHEHHUS.
Honrocpounsle mocnenctsusi (uckanpHoil mnonutuku. Kpusas Jlapdepa. Bosnelictue
(ducKkanbHOW MOJUTUKM HAa OOBEM COBOKYITHOTO BBINYCKAa M YPOBEHb ILI€H B JOJTOCPOYHOM
nepuone. JleHeKHO-KpEeIUTHAsl MOJUTUKA, €€ HHCTPYMEHThl. Bo3neicTBHE IHCKPENMOHHON
JICHeKHO-KPEIUTHON TONMTUKA Ha oOllee SKOHOMUYECKoe paBHOBecue. IlepemarouHsiii
MEXaHU3M JCHEKHO-KPEIUTHOW monuTuku. [IpoGiema 3¢p(EKTUBHOCTH IMEpeaTOYHOTO
MexaHu3Ma. JIukBHHAs JOBYyIIKa. VHBeCTHIIMOHHAs JoBYyIIKa. KpaTko- M gonrocpodHble



HIOCJICACTBYSI CTAOMIIN3AIIMIOHHON MOJUTHKU B ClTydae aJalTHBHBIX M B CIIydae palMOHAIbHBIX
oxxumanuil. 3nepsxku 00pr0ObI ¢ uHGuAnuei. HenuckpenmonHas 1eHeKHO-KPEeJUTHAS TOJIUTHKA.
BpemenHble 5arm  JEHEKHO-KPETUTHOW TMONUTHKA. MonerapHoe mnpaBmio. CpaBHeHHE
3P PEKTUBHOCTH JECHEKHO-KPETUTHON U (PUCKAIBHOM MOTUTHKH € TIOMOIIbI0 MozenH |1S-LM.

TEMA 12. OTKPBITASA 9 KOHOMHUKA

Omnpenenenue BaIOTHOTO Kypca. [Ipsimoii n 00paTHBIii BatOTHBIN Kypc. [lapuTeTr mokynaTensHON
criocoOHOCTH. HOMUHANIBHBIN M pealibHBIN BaTIOTHBIN Kypc. Bubl BamtoTHOTO Kypca. OTKphITas
HKOHOMHKA ¢ (PUKCHPOBaHHBIM BATIOTHBIM KypcoM. Ee ocobenHOCTH. DaKTOPHI, ONpeAesSIonne
BAJIIOTHBIA KypC B TakOW 3KOHOMHUKE. JleBanbBanusa U peBanbBanus. OTKpbITash 3KOHOMHKA C
rHOKMM BaJIIOTHBIM KypcoM. DaKTOpbI, ONpeNeNsoue BaTIOTHBIN KypC B TaKOW IKOHOMHMKE.
Mopens Magnenina-dnemunra.

TEMA 13. 95 KOHOMHWYECKHA POCT

OmnpeneneHre >KOHOMHYECKOTO pOCTAa. ODKCTEHCUBHBIM W MHTEHCHUBHBIM pocT. DakTopbl
skoHOMHUYeckoro pocra. Monens P.Conoy. MccnenoBanre 3KOHOMUYECKOTO POCTa € MOMOIIBIO
HEOKJIACCUYECKOW MPOM3BOJACTBEHHON (yHKIMH. J[MHaMuKa 0ObeMa KanuTaia 1 SKOHOMUYECKUN
poct. YcroiunBbIi 3anac KanuTana. "30710Toe mpaBmio" HakorwieHus. Pa3BuTre 6a30Boi MOeIN
Comnoy. PocT HaceneHus Kak UCTOYHUK SKOHOMUYECKOTo pocTa. TexHOIorndeckuii mporpecc Kaxk
UCTOYHHK OSKOHOMHYECKOTO pocTa. MakpodSKOHOMUYECKAss TOJUTHUKA CTHUMYJIUPOBAHUS
SKOHOMHYECKOT'O POCTa.
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CIHIEHUAJIBHASA (AJA ITIPOI'PAMMBI) YACTD

PA3JEJ 1. TEOPUSA BEPOSATHOCTEM

YacroTHass nHTEpnperanys BeposTHOCTH. Kilaccuueckas BeposTHOCTHas Mojenb. J{McKpeTHas
BEPOATHOCTHAsI MOJieNb. ['eomeTpruyeckas BeposITHOCTh. AKCMOMaTHYECKOE MIOCTPOEHUE TEOPUHN
BEepOSTHOCTEN. [IoHATHE BEPOATHOCTHOIO IIPOCTPaHCTBA. [I0HATHE MEPBI U BEPOATHOCTHOMN MEPBI.
HezaBucumble coObiTus. Omnepanuu Haj COOBITHSMH. Teopembl CIIOXKEHHST U YMHOKEHUs
BEPOSITHOCTEN. Y clI0BHAs BEeposITHOCTH. DopMyria MonHo# BepossTHOCTH U (opmyia baiieca.
He3aBucumele ncnieitanus bepaymm. HausepositHelmee yncio ycnexos. [IpenenbHbie TeopeMsl,
CBSI3aHHBIE C UCIIBITAHUSIMU bepHyiu.

Onpenenenne ciy4ailHOM BeNWYUHBL. J[MCKpPETHBIE M HENPEPBIBHBIC CIIyYAiiHbIE BEIUYHHBI.
3akoH pacmpeneneHus, (QyHKUUS pachpeneseHusi, MIOoTHOCTh. OCHOBHBIE IHCKPETHBIE U
HEIpepbIBHBIE pacnpeneneHnsa. CBA3b OCHOBHBIX THUIIOB pacIpeaesieHnid co cxeMoil bepHyim.
XapakTepUCTUKU LIEHTpa (MaTeMaTHYecKoe OXKUAAaHuEe, MojJa, MenuaHa). XapaKTepUCTHUKH
pazOpoca (pa3max, JHUCIIEPCHsA, CTAHIAPTHOE OTKJIOHEHHE). XapaKTePUCTUKH (HOPMBI



pacnpezneneHust (IKcuecc, Bapuanus, acuMMmerpusi). [loHaTHe KBaHTHIM U KPUTUYECKON TOUYKU
pacnpeeneHusl.

DyHKIMU OT ciydailHoM BeauduHbl. DopMynbl cBepTKU. MHOroMepHas ciiydaiHasi BEJIMYMHA U
€€ 3aKOoH pacnpeneneHus. MHoromepHoe HopMaibHOE pacrpeneneHue. HeszaBucumocThb
cinyvaiinpix BenuuuH. KoBapuanusa. Koppensiius. YuciaoBble XapakKTepUCTUKU MHOTOMEPHOTO
CIIy4allHOTO BEKTOpa.

YcioBHBIE pacnipeiesieHus U YCIOBHBIE MATEMAaTUYECKUE OXKUTAHHUS.

Bunbl cxoauMoCTH cilydaliHbIX BEIMYMH (CXOAUMOCTh IO BEPOSITHOCTH, IO paclpeesIeHUIo, ¢
BEPOATHOCTHIO OJIMH). 3aKoH Oonbnx uncen. LlenTpanbHas npenenbHas Teopema.

PA3JEJ 2. MATEMATUHYECKAS CTATUCTUKA

Metonsl c6bopa maHHbIX. Tunuunble omMOKHM, BO3HUKAIOIIME MpH cOope naHHBIX. [loHsATus
TeHEepabHOW COBOKYITHOCTH M BBIOOpKH. OCHOBHBIE YHCIIOBBIE XapaKTEPUCTUKU BBIOOPKH
(BBIOOpOUYHOE cpellHee 3HayeHHe, BbIOOpOYHAs MOJAa W MeAHMaHa, BBIOOpOYHAs AMCIEPCHS,
BBIOOPOYHBIE MOMEHTHI) U UX CBOIMCTBA. BeIOOpOUHas KOBapHaIus U KOpPEsusa. DMIHUpUIEcKas
byHKIMs pacupenenacHus U e€ cpoiicTBa. Teopema ['nmuBenko-Kantemnu. BapuanroHHBIN ps.
[TopsinkoBble CTAaTUCTUKU U UX pacnpezeneHue. [lonstue Toueunoit oneHku. CBOWCTBA OLEHOK:
HECMEIIIEHHOCTb, COCTOATEIbHOCTh, ACUMIITOTUYECKAsT HOPMAJIbHOCTh. DPPEKTUBHOCTH OLICHOK.
HepasenctBo Pao-®peme-Kpamepa.

OcHoBHBIE pacrpeleleHus, CBs3aHHbIE C HOpPMalbHBIM: pacnpenenenue Ilupcona ("xu-
kBaapatr"), pacnpenenenue Ctbronenta (t-pacnpenenenue), pacnpenenenue Oumepa (F-
pacnpeznenenue). 'amma u 6era pacnpenenenus. CBoilcTBa KOHEYHON BHIOOPKU U3 HOPMAIbHOM
reHepallbHOM COBOKYNHOCTH. Teopema duiepa.

OcHOBHBIE METOJBI MOCTPOCHHSI TOYEYHBIX OLIEHOK: METOJ MaKCHMaJbHOTO MPaBIONOa00uS,
MEeTOJT MOMEHTOB. CpaBHUTEIbHBIM aHAIM3 OLIEHOK, IIOJy4YaeMbIX JaHHBIMU METOJaMHU.
baiiecoBCKUiA METO/ MOCTPOECHHUS OLIEHOK.

[ToHsiTHE MHTEPBAIBHON OLIEHKHU: JIOBEPUTEIbHBIH HHTEpPBAl U JIOBEPUTEIbHAS BEPOSTHOCTD.
TouHble M  aCUMITOTHMYECKHME JIOBEpUTEIbHbIE UHTEpBaibl. llpumepsl moctpoeHus
JIOBEpUTENIbHBIX HMHTEPBAJIOB JUIsl HEU3BECTHBIX IIapaMETPOB 3aKOHOB  paCIpEesICHUS.
WuTepBanpHas onieHKa ko3 puirenTa Koppeisiuu.

[TpoBepka runoTe3 M JoBepUTENbHbIE HHTEepBaNIbl. O0IIas cxemMa MOCTPOCHUS CTaTUCTUYECKOTO
kputepus. OmuOKM NEpBOro W BTOPOrO poja, MOUIHOCTh KpuTepus. Kpurepuil oTHouIeHus
npaBaonogoousi. Teopema Helimana-Ilupcona. IIpoBepka rumore3 0 3HAYEHUSX HEU3BECTHBIX
napamMeTpoB JUIsl OAHOM M ABYX BbIOOpOK. Kputepum cormacus Ilupcona um Kommoroposa.
Kpurepun on1HOpOIHOCTH.

PA3JIEJI 3. 9D KOHOMETPHUKA

CratucTuyeckre CBOMCTBAa OLEHOK IapaMeTPOB PETPECCHOHHONW MOJENU: HECMENIEHHOCTD,
COCTOATENBHOCTh, 3((deKkTuBHOCTh. JlBa MOJX0Aa K MOJYYEHHIO CTATUCTMYECKUX BBIBOJIOB:
TOYHBIM W mnpubIMkeHHbIH (acumnroruyeckui). Meton HamMmenbmmx kBagpatoB (MHK).
Knaccuueckas nuHelHas Mozenb napHoil perpeccun. Teopema I'aycca—MapkoBa: cBolcTBa
OLICHOK PErpecCHOHHBIX KO3 (UIMEeHTOB. BpluncieHne CTaHIApTHBIX OLIMOOK Ui OLIEHOK
KOd((HUITUEHTOB.

Kitaccnueckass JnMHEWHAass MOJENb MHOXKECTBEHHOM perpeccuu. DopMyiibl i BBIYUCICHUS
MHK-oneHok k03¢ duiiueHToB perpeccun B MaTpuyHoi 3anucu. Teopema ["aycca — Mapkoa
JUIsL MHOXXECTBEHHOH perpeccuu. HecmemnieHHass oOleHKa AMCIEPCUU CIy4yallHOW OIIHMOKH.
Craructuueckue cBorictBa MHK-o1ieHOK: HECMEIIEHHOCTh OLIEHOK, KOBapHallMOHHAsI MaTpuLa
BeKTOpa oleHoK Kodddunmentos. Kospdumuments: R? u ckoppextuposansiii R2. IToctpoenne u
UHTEpHpeTalys JOBEpUTENbHBIX HHTepBaioB. [IpoBepka 3HAYMMOCTH KOX(PPHUIMEHTOB
perpeccuu (1- u F-kpurepun). [IpoBepka 3HAUMMOCTH ypaBHEHHS perpeccuu. [I[poBepka rumoress
0 HaJMYUHU OJHOTO MM HECKOJIBKHMX JMHEHHBIX OrpaHMYeHHMH JUIs KOd()(UIIMEHTOB JTUHEHHON
PErpeCcCUMOHHON MOJIEIH.



MynbrukomnHeapHocTh. OUKTHBHBIE TIEpeMeHHbIe. Henmuuelinbie Monenu (Jiorapudmudeckas,
nonynorapugmuuekas u apyrue). Murepnperauns kod(p@HUIMEHTOB B MOAEIH PErpECCHU.
[TocneactBust ommOOUHOM crienuUKaIi MOACIH.

I'erepockenactuunocts. IlocneactBusi rerepockenactuyHoct (cBorictBa MHK-omenok u ux
CTaHJApPTHBIX  OWIMOOK). BbIsBIEHHME  TeTepoCKeNacCTUYHOCTH:  TpaduyecKkuil  aHanu3
PErpeECCUOHHBIX OCTaTKOB, TECT YaWTa. B3BelmIEHHBbIM METOJ HAUMEHBIIUX KBaJpPaTOB.
CocrodTenbHble B  YCIOBHUSIX TIETEPOCKEAACTUYHOCTH  CTaHAApPTHBIE OIIMOKU  OLIEHOK
K03 PHULIMEHTOB (CTaHAAapPTHBIC OIIUOKK YaiiTa).

Croxactuyeckue OOBICHSIONIME IEePEeMEHHbIE. OK30T€HHbIE M DHJIOTEHHBIE OOBACHSIONINE
nepemennblie. Hecocrosrensnocts MHK-o1eHOK K03 pHUIIMEHTOB MpH 3HIOT€HHBIX TEPEMEHHBIX
(mocnencTBUs KOPPEIUPOBAHHOCTH OOBACHSIOMIMX TIEPEMEHHBIX M CIy4YailHBIX OHIMOOK).
JByxmaroseiii MHK. CBolicTBa 011€HOK, IOJIy4eHHBIX AByx11arosbiM MHK.

Acummrrornyeckue cBoiicrea MHK-onmenok. O0oOmenHas auHeiiHasg MOJEIb MHOXKECTBEHHOM
perpeccur ¥ OOOOIIEHHBI METON HAMMEHBIIMX KBaJpaToB. JlOCTYHHBIN (peanu3yeMblii)
00001menarii MHK.

Bpemennoii psa. Onpenenenns u npumepsl. CTallMOHAPHOCTh U HECTALIMOHAPHOCTh. EAMHNYHBIE
kopuu. IIpomeccer AR(p), MA(Q), ARMA(p,q). Onipesienenusi, CBOWCTBA, aBTOKOPPEIISAIIHOHHbBIC
¢ynkunu (ACF) n wactasie aBTokoppensinuonnsie pynkuuu (PACF). CnygaiiHoe OmyxaaHue.
ITporecc, unrerpuposannsiii mopsaka K. Ipomecc ARIMA(p,K,q). TectupoBanue eqUHHYHBIX
kopHeil. Tect [Juku — Pymnepa. Pacmmmpenssii tect [dukum — @Dymnepa. Ilpouenypa
unentudukanuu moaenu ARIMA. TIporaosupoBanue B mozensix ARIMA.
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