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HanpasJijieHue «IKOHOMHUKA»
IIporpaMma BCTYNUTENIbHOI0 HCIIBITAHUSA «AHAJIM3 JAHHBIX B JKOHOMHUKE

OBLIAA (1)1 HAITPABJIEHUSA) YACTD

TEMA 1. HOBEJEHHUE IIOTPEBUTEJIA

@yukuua nonesHoctd. IlpenenbHas HopMa  3aMelieHus.  brompkeTHoe  orpaHMyeHue
Maxkcumu3anus MOJE3HOCTH M ONTUMYM NOTpeOuTeNs. YCIOBHE BHYTPEHHET0 M KpaeBOro
ontuMmyma mnorpebutens. Kpusble "goxon - mnorpebnenue" u kpubble OHrens. llonsarue
HOpMaJIbHBIX TOBApOB U TOBApOB HU3ILEH KaTeropuu. IloHsaTHEe HE0OX0MMBIX OJar U IpeAMETOB
pockomn. Kpusele "nena - norpebnenue” um kpusble crnpoca. [IoHsTHE OOBIYHBIX TOBapoOB U
toBapoB ['udpdena. Ddpdexrsr 3amenmenns u goxona no Xukcy u Ciaynkomy. @yHKIHHU cripoca 1Mo
Mapmamty n Xukcy. YpaBHenue (ToxxaectBo) Ciyukoro. Ilepekpecthbie 3¢ddexTsl n3mMmeHeHus
[EeHBl, 3aMemeHuss W Joxona. YpaBHeHue Ciymkoro st TepeKpecTHBIX 3(P(HEKTOB u
"00061mmenHoe" ypaBHeHrne Ciynkoro. AnbTepHaTHBHBIE CIIOCOOBI M3MEPEHUs OIarocoCTOsHUS
noTpeOuTeNs: MOTPEOUTENBCKUI H3IMIIEK, KOMIICHCHPYIOIAs W AKBUBAJICHTHAS BapUaIlUH
(u3mMeHeHus1) noxona. MHIuBUAYyaIbHBIA U PBIHOYHBIN CHpOC. DIAaCTUYHOCTH CIIPOCA: IO LIeHe
(npsiMasi U IepeKpecTHasi), o J0XOAy.

TEMA 2. IPOU3BOJACTBO U ®PUPMA

[IpousBoncTBeHHas QyHkuus. llpexnenpHas HOpMa TEXHOJOTHYECKOTO 3aMENIeHHs. 3aKOH
yObIBarolieil mpenensHo mpousBoauTenbHOCTH. OtTgaya oT MacmTala: BoO3pacTarouias,
HEU3MEHHas U yObiBatomias. MUHUMaNbHbIN 3 GeKTUBHBIN MaciiTad mpousBocTBa. OCHOBHBIE
BUJIBI TPOU3BOJICTBEHHBIX (QyHKIMH (nHeiHas, JleonTheBa, KoOba - Jlyrmaca), ux cBoicTBa.
DnacTUYHOCTH 3amenieHust pakropoB. [IponsBoacTBeHHast GYHKINS W TEXHUYECKUU MPOTpecc.
Tunbel Texnuueckoro mporpecca. M3okoctel. U3nepxkku B KopoTkoMm mnepuopae. CoiicTBa u
B3aMMOCBSI3b OOIINX, CPETHUX M TPEACTHHBIX U3ACPKEK. M3AepKKH B TOJITOCPOYHOM TIEPHO/IE.
CBoiicTBa 00LIMX M CpPEeIHUX JOJITOCPOUYHBIX HM3AECPKEK NPH PA3IUYHBIX THMAX OTJaud OT
Mmacmraba. 3ajadya MaKCHMHU3AIMM BBITyCKa IPH OTPAaHWYEHUH IO pecypcaM. 3amada
MUHUMM3ALKUN U3JepKEK NpH (UKCUPOBAHHOM BbIMycke. I[loHATHME yCIOBHOro crpoca Ha
pecypebl. OyHKIMS TmpuObUIH. MakcuMuzanusi npuObUTM M (QYHKIIMH CIIPOCa HA PECYPCHI.
W3onpodutel. Ompenenenue odbeMa BBITyCKa KOHKYPEHTHOW (PUPMOM, MaKCUMU3MPYIOLIEH
npubslIh. Kpartkocpounoe mpemiokenue ¢upmbl. KpuBas KpaTKOCPOYHOTO TPEITOKEHHUS
(bupMBI TP KBa3UIOCTOSHHBIX U3JepkKKaX. Jlonrocpounoe npeioskeHue Gupmeol.

TEMA 3. PLIHOYHBIE CTPYKTYPbI

CoBepiieHHass KOHKYPEHLUS: MPENNOCBUIKM Mojenu. Kpuas npemiokeHHs: KOHKYpPEHTHOMN
OTpaciau B KOPOTKOM Iepuone. JloarocpouyHoe paBHOBECHE KOHKYPEHTHOM oTpaciu. M3mumex
IIPOU3BOJUTENS B JUINTEIBHOM IEPUOAE M DKOHOMMUECKas peHTa. lleHoBas 3nacTUYHOCTH
npenaoxkeHus. (HPEeKTUBHOCTh COBEPUICHHOW KOHKYPEHIIMHU B NPOM3BOJCTBE U Pa3MEIIeHUU
pecypcoB. BnusHue Ha paBHOBECME KOHKYPEHTHOW (UPMBI M OTpaciM, OJarococTosHue



norpeOuTeneil, npousBoauTeNeld U OOIIECTBA B LIEJIOM HAJIOIOB U CyOCHIMH (IIOTOBapHBIX U
aKKOPJHBIX), IIEH “TIoNa” U LeH “NOTOJKa”, HMIIOPTHBIX MOUUIMH ¥ KBOT. BEIOOp MOHOMOMHUCTA,
MaKCUMM3UPYIOIIEro MpuOblIb, B KOPOTKOM M JUIMTEIbHOM Hepuojax. MoHomonus c
HECKOJIbKUMH 3aBoJamMHi. MoOHOMONbHAs BiacTh U ee usMepeHue. ColualibHble HU3IEPKKU
MOHOMNOJIM3aLKU. PerynupoBaHre MOHONONINU U 3KOHOMUYecKas 3G GeKTUBHOCTh. EcTecTBeHHas
MOHOIIOJIUA U AWJIEMMA €€ perynupoBanus. LleHoBas TuCKpUMHUHALUSA IIEPBOM, BTOPOU U TPEThEU
creneHd. OIUronous ¢ 3aKpbIThIM BXOJIOM, ODUEHTUPOBAHHAS Ha BBIIIYCK KaK CTPATEIrMYECKYIO
nepemennyto: mojenu Kypno u Ilrakens0epra (Ctakiansbepra). LleHoBas onurononus: Moaeib
beprpana, Monens nuaepcTBa B LeHax. Kapresb, MaKCUMHU3MPYIOLUH COBOKYIHYIO IPUOBLIb
orpaciar. MOHOMONMUCTHYECKAsT KOHKYPEHLHUS, J0JITOCPOYHOE paBHOBecHEe (UPM M OTpaciu B
MOJIEJIAX ~ MOHOIOJUCTUYECKOM  KOHKYpeHUMH. MOHOMNONIUCTHYECKas KOHKYPEHLUS WU
3¢ (HEKTHBHOCTS.

TEMA 4. YYET ®AKTOPA BPEMEHU, HEOIIPEJAEJEHHOCTHU 1 PUCKA
MexBpeMeHHbBIE CpaBHEHHsI CTOMMOCTEW. bynymas wu Tekymas croumoctu. [IpmHnmn
JUCKOHTHpOBaHMs. PealbHas ¥ HOMHHajbHas CTaBKa IIpoLleHTa. Tekymas M 4ucTas
nuckoHtupoBanHas croumocts (PDV u NPV). Baytpennsss Hopma okynaemoctu (IRR).
Pacnpenenenue mnotpebieHUs MEXIy HAcTOSIMM M OyayliuMm nepuoaaMu. bromxkeTrHoe
OrpaHMYEHHUE, U ONTHUMYM HOTPEOUTENS HPU MEKBpPEMEHHOM BblOOpe. Ilpunsatue pemeHuil B
YCIOBUAX HeonpeaeaeHHOCTH. OxkugaemMas CTOUMOCTb U (DYHKIMS 0XKUJaeMOM 1mose3HocTu hoH
Heitmana—Moprenmrepna. Teopema 0ku1aemMoil moJie3HOCTU. JleHEkKHBIE JIOTEPEN U OTHOLLICHUE
K pucKy. OTHOILIEHUE K PUCKY U €r0 U3MepeHue. be3puckoBblil SkBUBaJIEHT. [Ipemus 3a puck.

TEMA 5. OBIIEE PABHOBECHE, DO®EKTUBHOCTb U OBIIECTBEHHOE
BJIAT'OCOCTOSIHUE

Mogens KOHKYpEHTHOTO PEIHOYHOTO paBHOBecHs Banbpaca. D¢ dexruBnocts no [apeto. [lapero
- onrtumaneHble, [lapeto - HeaddexkruBHbie u IlapeTo - mHpeANOYTUTENBHBIE COCTOSHHSL.
OkoHOMHMKa oOMeHa. DdPexkTuBHOCTh B moTpediaeHuu. Juarpamma DKyopra, sapo, KpuBas
KOHTpakToB. YcioBus noctikeHus Ilapero - sddexruBHocTH B moTpebieHun (oOMeHe).
O¢ddexTuBHOCT B mpousBoiacTBe. Jlmarpamma Omkyopra JUIsi IPOU3BOJCTBA, KpHUBas
MIPOM3BOJICTBEHHBIX KOHTPAKTOB, ycloBHS JocTikeHus Ilapeto - »ddexTuBHOCTH B
IIPOU3BOJICTBE (B pacIpelieIeHud pecypcoB). YcinoBus IocTukeHus Ilapero - onTuManbHOM
CTPYKTYpBI BbIlycKa. [lepBasi 1 BTopasi TeOpeMbl 5JKOHOMUUYECKON TEOpUH 01arocOCTOSIHUS.

TEMA 6. BHEHLIHUE 3O ®EKTbI

[Tonarue BHemHux >¢dexToB. BHemnne >¢dextsr B npous3BoAcTBE U B moTpedieHun. Tpu
B3IJIsAJ1a Ha MTpobJieMy BHENTHUX 3P dekToB. BO3M0OXKHOCTh MHTEpHATU3AIMH BHEITHUX 3P EKTOB
U HeoO0XOAMMOCTh rocynapctBeHHoro perynupoBanus. Hanor Ilury. «Teopema» Koysa u ee
OTpaHUYCHUSI.

TEMA 7. 3JKOHOMMKA C OBIIECTBEHHBIMHU BJIAI'AMU

XapakTepuCTUKH YHUCTOr0 0OIecTBeHHOro Onara. Buapl oOmecTBeHHBIX Omnar. ['paHUIIBI
IpeoCTaBIeHUs 00IecTBeHHOro 6ara. @OopMHpPOBaHNE PHIHOYHOIO CIIPOCA Ha OOIIECTBEHHOE
6saro. YactuuHoe paBHOBECHE Ha PbIHKE 00IIeCTBEHHOT0 Oara. ¢ (heKTUBHOCTh B SKOHOMHUKE C
OO0IIECTBEHHBIMH OJIaraMu.

TEMA 8. MAKPOOKOHOMMYECKHE INIOKA3ATEJIN



PeanbHbIN U ACHEXHBIA ceKTOpa B dKOHOMUKE. Kpyroo6opoT n0x010B U pacxoaoB. OCHOBHBIC
PBIHKH PEAIbHOTO CEKTOPa: PHIHOK TOBAPOB U YCIIYT U PBIHOK pecypcoB. OTKpbITask U 3aKphITast
skoHoMUKa. [loTokm u 3amacel B MakposkoHoMmuke. HarmonansHoe GorarctBo u BBII. BBII u
BH/. VYposens nen. Hednstop BBII um wuHAEKC NOTPEOUTENBCKUX IIE€H, WX pa3IH4us.
HoMmuHanbeHbIE U peanbHbIe BEJIMYUHBI B )KOHOMUKE.

TEMA 9. MUKPOOKOHOMUWYECKHUE OCHOBbI MAKPOOKOHOMMUKH
[Totpeburensckuii cnpoc. Ilpocrass keilHcuaHckas Monenb (GYHKIUM TOTpeOIeHUS U ee
HezmocTtaTku. Teopus MexBpeMeHHOTO BbiOopa M.Dumepa. Teopus nepMaHEeHTHOTO J0XOAA
M.®puamena U runoresa XKM3HEHHOro nukia Moaunesau. HBecTHIIMOHHBINA cripoc. Teopus
peHTHo nensl kanutana. Teopus  ToOuna. [IpenenbHas 3¢ hekTHBHOCTS KanuTasna (BHYTPEHHSSA
HOpMa JTOXOJHOCTH MHBECTUIIMOHHOTO MpoekTa). MuBecTunnonHas ¢pyHkius B mojenu Keitnca.
MUKPOIKOHOMHYECKHE OCHOBBI (DOPMUPOBAHHS COBOKYNMHOTO THpeanoxkeHus. COBOKYyIHOE
MpeIJIOKEHUE B HEOKIIACCHUECKON MO/IENH. Y CTAaHOBIICHUE PABHOBECHS Ha PhIHKE TPY/a C THOKOM
3apriaToil. JlonrocpoyHasi KpuBasi COBOKYMHOTO mpesioxkenus. COBOKYIHOE MPEI0KEHUE B
KeiiHcuaHnckoi mozaenu. Cpoc Ha TPya B YCIOBUSX HETIONHOM 3aHATOCTH U HETMOKUX 3apIuiar.
Kpatkocpounas kpuBas COBOKYNHOro IHpeioxeHus. Teopunm crnpoca Ha  JI€HBIH.
KonnuectBennass teopus pener. llpuHuun HeWTpanbHOCTH JEHEr. YpaBHEHHE OOMEHa.
KemOpumkckoe ypaBHenue. [loprdenbHblii MOAX0A K aHATU3y crpoca Ha JeHbrH. DakTopsl
cripoca Ha ieHsru. Mogens baymonsa-Toouna. dynkuus cipoca Ha AeHbru. [Ipeanosxkenue neHer.
N3mepenne npennoxxenus nexer. [lenexnas 6a3a u neHexxnas Macca. Jlenexxnole arperatsl. Posb
0aHKOBCKOM CUCTEMbI B (HOPMHUPOBAHHUH MIPEIOKEeHHs JeHeT. L{eHTpanbHbIil OaHK, €r0 OCHOBHBIE
¢yskuun. Cucrema kKommepueckux OaHkoB, ee ¢ynkmuu. Co3nanue aeHer OaHKOBCKOM
cucTeMoil. Jerno3uTHbI MyJIbTUIUIUKATOP. JIeHEKHBIN MYJIbTUILIUKATOP.

TEMA 10. OCHOBHBIE MOJEJIX OBIIEI'O MAKPOOKOHOMUHNYECKOI'O
PABHOBECHA

Mogens AD-AS. COBOKYNHBIA CIPOC: OINpeNeNeHne, KOMIIOHEHTH, Tpaduk. [IpudmHEI
OTPULATEIILHOTO HAKJIOHA KPUBOW COBOKYIHOIO crpoca. PakTopbl, BbI3BIBAOIINE U3MEHEHUE
COBOKyNHOro crnpoca. COBOKyImHOE TMpeajio’)keHue: ompezaeneHue, rpaguk. DaxTopsl,
BBI3BIBAIONINE W3MEHEHHE COBOKYIIHOIO IpPENIOKEHUA. MakpOIKOHOMHYECKOE PaBHOBECHE B
monenn AD-AS. PaBHOBECHBI YpOBEHb IIEH W PABHOBECHBI OOBEM COBOKYITHOTO BBITYCKA.
KpaTtkocpounoe u gonrocpounoe paBHoBecue. 3akoH Casi. KpaTkocpouHble W JOJITOCpPOYHBIE
MIOCJIEACTBHSI IIOKOB COBOKYITHOT'O CIpOCa U COBOKYITHOTO NpeaioxkeHns. KeliHcuaHckas Moenb
KpaTKoCpo4yHOro paBHoBecusi. KeifHcuanckuit kpect. PaBHOBecHbII 00bEM HaIMOHAJIBHOTO
MPOU3BOJICTBA. PerieccuoHHbIi U MHQIISIIMOHHBIA pa3pbiBbl. [loHsATHE 3ddexTuBHOrO crpoca.
PaBHOBecue mpu HEMOJHOW WM W30BITOYHOM 3aHATOCTH pecypcoB. MyIbTHUILTUKATOP
aBTOHOMHOI'O CIpOca, €ro ompeleieHue, rpaduueckas U aiaredpanyeckas TpPaKTOBKA.
CoBMeCTHOE paBHOBECHE TOBAPHOI'O U JEHEKHOTO PHIHKOB. [I0HATHE COBMECTHOIO PaBHOBECHS.
Kpussie IS u LM. Kparkocpounoe paBHOoBecue B Mojnenu |IS-LM. Onuncanne HepaBHOBECHBIX
COCTOSIHUHM B 9KOHOMHKE C TOMOIIbo0 Mojenu |S-LM.

TEMA 11. MAKPOOKOHOMMUYECKAS ITIOJIUTUKA

Heo6xonuMocTh rocy1apcTBEHHOIO BMEIIATEIbCTBA B HKOHOMHKY. Llukimumdeckue kosneGaHMs
SKOHOMMYECKON KOHBIOHKTYpbl. (a3bl LMKIA, WX OCHOBHBbIE MNpu3Haku. be3paboruua, ee
U3MEpEeHUE U COBPEMEHHbIE BHJbl. DKOHOMHUYECKHE HU3JEpKKH Oe3paboTuubl. MHmsamus, ee
ONpeNeIeHUEe, HW3MEpPEHUE, HCTOYHUKM W HKOHOMHMYECKME IIOCIEACTBHA. B3ammopeiicTBue



i - Oe3pabotuibl.  KpuBas @Owunca (KpaTKOCpodHas M JOJTOCPOYHAS).
Crabunu3anroHHas MOJIUTHKA, €€ OCHOBHBIC 11eNU 1 3a1aui. Cliep>KUBaroIas U CTUMYJITUPYIOIIas
nonutuka. duckanpHas nonutuka. JuckpeunoHHasi (uckaibHas MOJIUTHKA, €€ UHCTPYMEHTHIL
BosneiictBue aucKpenoHHON (PUCKaIbHON MOJUTHUKH HA O0IIee YKOHOMHYECKOE paBHOBECHE.
MynbTUIUTMKATOPBI TOCYIAPCTBEHHBIX 3aKYIOK, HAJIOTOB U TpaHC(HEPTHHIX BBIILIAT (M3 MOJEIU
IS-LM). Henuckpeunonnas ¢puckaibHas MOJIUTHKA U TPOOJIeMa BPEMEHHBIX JIaroB. BcTpoenHsie
CTaOWIIN3aTOPHI. [TonuTuka cOaaHCUPOBAHHOTO OroxerTa. MynbTUILIHKATOD
cObanancupoBanHoro Oromxera. [lomurtuka OwomkerHoro aedunmra. Llukinyeckuid u
CTPYKTYPHBIN Oro/uKeTHBIN neduiut. Jlepuut Oromkera U rocy1apcTBeHHbINA 1oar. CriocoOb
¢dbuHaHcupoBanusi OropkeTHoro aedummra. PaBenctBo bappo-Pukapmo. Dddext BbITecHEHUS.
Jonrocpounsle mocnencTBus (uckanpHoi monuTuku. KpuBas Jladbdepa. BosznelictBue
(UCKAIBHONW TMOMUTHKH Ha OOBEM COBOKYITHOTO BBITYCKA W YPOBEHb IIEH B JIOJTOCPOYHOM
nepuoje. JleHekHO-KpenuTHaAs MOMUTHKA, €€ HMHCTPYMEHTHl. Bo3npelicTBue AMCKpELMOHHON
JICHeKHO-KPEJUTHOM TIOJNMTUKA Ha oOllee SKOHOMHUYECKOe paBHOBecHe. llepenaTodHsblii
MEXaHU3M JCHEeKHO-KpeauTHoW monutuku. [IpobGrema >(¢eKTUBHOCTH MepeaaTOYHOro
MexaHusMa. JIukBugHas JoBymika. VHBecTHIMOHHas JoBymiKa. KpaTko- W J0NTrocpovHbIE
MOCNEACTBHS CTAOMIM3AIMOHHON MOJUTHKU B CIy4yae aJalTHUBHBIX M B CIIy4ae PallMOHAIBHBIX
oxxunanuid. M3aepxku 00ps0sI ¢ nHUIsIIHEH. HemuckpenrmonHas qeHeKHO-KPEAUTHAS TOJTUTHKA.
BpemenHble Jaru JEHEKHO-KpPEOUTHOW MONUTUKA. MoHerapHoe mpaBmio. CpaBHEHHE
3¢ (HEKTHBHOCTH JICHSKHO-KPEAUTHON ¥ (PHCKATBHOMN MOJIUTHKH C TTOMOIIBI0 Mojienu |1S-LM.

TEMA 12. OTKPBITASA DQKOHOMUKA

Onpenenenue BamoTHOTO Kypca. [IpsiMoii u oOpaTHbIil BamtoTHBIN Kypc. [lapurer nokynarenbHoH
cioco6HocTH. HOMMHANBHBIN U peanbHbIN BaIIOTHBIN Kypc. Buabl BanmoTHOro Kypca. OTKpbITas
HSKOHOMHKA C (PUKCHPOBAHHBIM BATIOTHBIM KypcoM. Ee ocobenHocTH. DakTOpHI, ONpEIeIIsIone
BAJIOTHBIM KypC B TakOoW JKOHOMHKE. JleBanbBauus M peBanbBanusd. OTKpbITas SKOHOMHKA C
TMOKUM BaJIIOTHBIM KypcoM. DakTopbl, ONpeeNsoniie BallOTHBI KypCc B TaKOW 3KOHOMUKE.
Mopens Mannenna-diaeMunra.

TEMA 13. 3JKOHOMHWYECKHM POCT

OmnpeneneHre HKOHOMUYECKOTO pOCTa. ODKCTEHCHUBHBIH M WHTEHCUBHBIA pocT. DakTopsl
skoHOMHUYeckoro pocta. Moaens P.Conoy. UccnenoBanue 3KOHOMHYECKOTO POCTa C TTOMOIIIBIO
HEOKJIACCUYECKOU MPOU3BOACTBEHHON (yHKINH. JlnHaMKKa 00beMa KanmuTalla i SKOHOMUYECKUN
pocT. Y cToM4MBHIA 3amac kanuTana. "30J10Toe mpaBuiio" HakorIeHus. Pazputre 6a30Boi Moien
Comnoy. Poct HaceneHust Kak UCTOYHUK IKOHOMUYECKOTO pocTa. TeXHOMOrn4ecKuil mporpecc Kak
HCTOYHHUK OKOHOMHYECCKOI'0 pocCTa. MaKPOBKOHOMquCKaH IMOJIMTHKA CTUMYJIUPOBAHUA
HKOHOMHYECKOTO POCTA.
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CIIEHUAJIBHASA (A ITIPOI'PAMMBI) YACTD

PA3JIEJI 1. TEOPUA BEPOSATHOCTEM

YacroTHast uHTEpnperanus BeposTHOCTU. Kiaccuueckas BEpOATHOCTHAs MoOAEb. JuckpeTHas
BEPOATHOCTHAsI MOJieNb. ['eomeTpruyeckas BEpOsTHOCTh. AKCMOMAaTHYECKOE TIOCTPOEHUE TEOPUN
BepoATHOCTEN. [IoHATHE BEPOATHOCTHOrO MpocTpaHCcTBa. [IoHATHE MEPBI K BEPOSITHOCTHOM MEPHI.
HezaBucumble coObiTusi. Onepanuu Hajx COOBITHSAMU. TeOpeMbl CIOXKEHUS U YMHOKCHHS
BEpPOSATHOCTEH. Y cltoBHAs BepossTHOCTE. Dopmyiia motHoOM BeposiTHOCTH B popmyita baiieca.
HesaBucnmeble nenbitanus bepnyinu. HanseposiTHelmee yncio ycnexos. [Ipenensasie Teopemsl,
CBSI3aHHBIE C UCIIBITAHUAMHU bepHyium.

Onpenenenue ciaydyallHOM BeNUYUHBL. JIUCKpETHBIE M HENPEPHIBHBIE CIydyalHbIE BEIUYUHBI.
3akoH pacmpeneneHus, (QYHKUUs paclpeleseHusi, IUIOTHOCTb. (OCHOBHBIE JUCKPETHBIE U
HenpepeIBHbIE pacrpeaeneHus. CBsi3b OCHOBHBIX TUIIOB paclpeleneHuil co cxemoil bepHysun.
XapakTepUCTUKU LIeHTpa (MaTeMaTH4ecKoe OKUIaHWEe, MOJa, MeAuaHa). XapaKTepUCTHKH
pazbpoca (pa3Max, JOWCIIEpPCHs, CTAaHIAPTHOE OTKJIOHEHHWE). XapaKTePUCTUKH  (HOPMBI
pacripenienienus (3kcuecc, Bapuanus, acuMmeTpusi). [loHsaTHe KBaHTUIM U KPUTHYECKOW TOYKH
pacrpeneneHus.

@yHKIMH OT CIIly4aiiHON BeIu4HuHbI. PopMyJsibl cBEpTKU. MHOromMepHas cilydaiiHas BeJIMYMHA U
€e 3aKOH pacrpezesneHus. MHoOromepHoe HOpMallbHOE pacupeneneHue. HesaBucnumocTts
ciydaiHbix BennuuH. KoBapuanmsa. Koppemsanus. UucnoBble XapaKTEpUCTUKA MHOIOMEPHOIO
CIIy4ailHOTO BEKTOpA.

VY C0BHBIE pacpeeNIEHNs U YCIOBHBIE MATEMATUYECKUE OKUIAHMS.

Bunpl cxonuMocTH citydyallHbIX BEIMYMH (CXOAMMOCTH MO BEPOSITHOCTH, IO PaCcHpeesIeHNUI0, C
BEPOSITHOCTBIO OIMH). 3aKOH O0bIIMX Yncel. LleHTpanbHas nmpeaenbHas Teopema.

PA3JIEJ 2. MATEMATHUYECKAS CTATUCTHUKA

Mertoabl cOopa JnaHHBIX. TUNHUYHBIE OMIMOKM, BO3HUKAOLIME NMpH cOope NaHHbIX. [loHATHA
reHepalbHON COBOKYNHOCTH U BbIOOpPKH. OCHOBHBIE YHCIIOBBIE XapaKTEPUCTUKU BBIOOPKU
(BBIOOpOYHOE CpelHee 3HaueHue, BHIOOpOYHAs MoOJa M MeAHuaHa, BbIOOpOYHAs IUCIEPCHS,
BBIOOPOYHBIE MOMEHTBI) U UX CBOMCTBA. BeIOOpOUHAas KoBapHalys U KOPPEsLus. DMIUpHUEcKas
¢byHkuusa pacnpeneneHus U e€ cpoiictBa. Teopema I'muBenko-Kantemn. Bapuannonssii psa.
[TopsinkoBble CTaTUCTUKK U UX pacnpezeneHue. [lonsTrue ToueuHol oneHku. CBOWCTBA OLEHOK:
HECMEUIEHHOCTb, COCTOSTEIbHOCTh, ACUMITOTHYECKAs! HOPMATIbHOCTh. D(H(HEKTUBHOCTD OLIEHOK.
HepasenctBo Pao-®peme-Kpamepa.

OcHOBHBIE paclpesiesieHHs, CBsI3aHHbIE C HOpMalbHbIM: pactpenenenue [lupcona ("xu-
kBaapatr"), pacupenenenue Cteromenta (t-pacnpenenenwne), pacnpenenenne Pumepa (F-
pacnipenenenue). ['amma u 6era pacnpenenenus. CBoiicTBa KOHEUHOM BBIOOPKH U3 HOPMAJIbHOM
reHepAIbHON COBOKYNHOCTH. Teopema duiepa.

OCHOBHBIE METOJIbI MOCTPOEHUSI TOYEUHBIX OIIEHOK: METOJ] MaKCHMAaJbHOTO IpaBIONoAo0us,
MeToJT MOMEHTOB. CpaBHUTEIBHBIM aHAIM3 OILICHOK, IIOJIy4aeMbIX JaHHBIMU METOJAMHU.
baiiecoBckuii METO/ MOCTPOEHHUS OLIEHOK.



[ToHsiTHE WMHTEPBAIBLHOM OIICHKHU: JOBEPUTEIbHBIH MHTEpPBajl U JOBEpPUTENIbHAS BEPOSTHOCTD.
TouHble ¥  aCHMITOTHYECKHME JOBEpUTEIbHbIE HHTEpBaibl. [lpumepsl  mocTpoeHus
JIOBEPUTENIbHBIX HMHTEPBAJIOB JUII HEU3BECTHBIX IApaMETPOB 3aKOHOB PACHpPECICHHUS.
NuTepBanbHas oneHka koG pHUIMeHTa Koppesiium.

[IpoBepka rumnote3 u JoBepUTeIbHbIE HHTEpBaIbl. OOIIas cxema MOCTPOSHHS CTaTUCTHUECKOTO
kputepus. OmmOKH TEPBOTO UM BTOPOTO POJa, MOIMHOCTH Kpurepws. Kpurtepuil OTHOIICHUS
npasaononoous. Teopema Helimana-IIupcona. IlpoBepka rumore3 o 3HaAYCHHSIX HEM3BECTHBIX
MmapaMeTpoB i OJHOW W ABYX BbIOOpoK. Kpurepum cormacus Ilupcona u Kommoroposa.
Kputepun onHOpoaHOCTH.

PA3JIEJI 3. S KOHOMETPUKA

Cratuctuyeckue CBOWCTBA OLEHOK I1apaMETPOB PETPECCHOHHOM MOJIENH: HECMEIEHHOCTb,
COCTOSITENIBHOCTh, 3((eKTuBHOCTh. JIBa MOAX0Aa K IMOJYyYEHHIO CTAaTUCTHYECKUX BBIBOJOB:
TOYHBIA W TPHOJMKEHHBIN (acuMmToTHYecKuii). Meton HamMmeHbmux kBagpatoB (MHK).
Kitaccnueckass nuHeliHas Mozenb napHou perpeccuun. Teopema ['aycca—MapkoBa: cBolcTBa
OLIEHOK PErpecCHOHHBIX K03(duuueHToB. Bbruucienne cTaHgapTHBIX OUIMOOK Ui OLEHOK
KOA(PHUIIHEHTOB.

Kiaccuueckast InHelHas MOZIeIb MHOKECTBEHHOU perpeccun. @opmyiisl 1yt Beruuciennss MHK—
OIICHOK KOX((UIIMEHTOB perpeccuyd B MaTpudHOW 3amucu. Teopema ['aycca — MapkoBa miis
MHOXECTBEHHOW perpeccun. HecMmelieHHass OLEHKa JMCIEPCUM  CIy4YaHOM  OIIMOKH.
Cratuctuueckue cpoiictBa MHK-o1ieHOK: HECMEIIEHHOCTh OLIEHOK, KOBapHallMOHHAsI MaTpuLa
BEKTOpa OIeHOK Ko3ddunuentoB. Koapduuments: R? u ckoppextuposansiii R?. TTocTpoenne u
MHTEpPIpETalis JOBEPUTENIBHBIX HMHTEpBaIOB. [IpoBepka 3HAYUMOCTH KOX(PPHUIMEHTOB
perpeccui (t- u F-kputepun). [IpoBepka 3HauMMocTH ypaBHeHUs perpeccu. [IpoBepka runoressl
0 HAJMYUHU OJHOTO WMJIM HECKOJBKHX JHHEHHBIX OrpaHHuYeHHH JUIs KOd()(OUIIMEHTOB JTHHEHHON
PErpECCUOHHON MOJEIIH.

MynbTukominHeapHocTb. PUKTHBHBIE NIepeMeHHble. Hennuelinple Moaenu (Jiorapupmudeckas,
nonyiorapupmuuekas u apyrue). Vutepnperanus kod3((UIMEHTOB B MOJEIU PETPECCHH.
[TocnenctBust ommOOYHOM crienuPUKAIAA MOJICIIH.

I'etepockenactuunocTh. [locnencTBust rerepockenactuyHoctu (cBoiictBa MHK-oneHok u ux
CTaHJIApPTHBIX  OWIMOOK). BbIsiBIEHHME  TeTepOCKeNacTUYHOCTH:  rpadUyecKuil  aHaIu3
PETPECCHOHHBIX OCTAaTKOB, TeCT YailTa. B3BElIeHHBI MeTOJ HauMEHbBIINX KBaJApaTOB.
CocrosATenbHbIE B YCIOBHUSIX TETEPOCKEAACTUYHOCTH CTaHAAPTHBIE OIIMOKM  OLIEHOK
k03¢ (UIIMEHTOB (CTaHAApTHBIC OLIUOKHU Y aiiTa).

CroxacTtuyeckue OOBSICHSIONIME IEepEMEHHbIE. OK30T€HHBbIE U DHJIOT€HHBIE OOBICHAIOIINE
nepemenHsle. HecocrosirensHocts MHK-o11€HOK KO3 (GUIIMEHTOB NPH SHIOTEHHBIX TEPEMEHHBIX
(mocnenCcTBUS  KOPPEIMPOBAHHOCTH OOBSICHSIONIUX TIEPEMEHHBIX U CIIyYaWHBIX OIIHOOK).
JByxmarossiii MHK. CBolicTBa 0O1I€HOK, IOJTy4eHHBIX AByxmarosbiM MHK.

Acumnrornyeckue cBorcrea MHK-omeHok. O0oOIeHHast JruHeHHasT MOIEIbh MHOKECTBEHHON
perpeccu M OOOOIIEHHBIH METOJ HaWMEHBIIMX KBaapaToB. JlocTymHbI (peann3yemblid)
0000mennsii MHK.

Bpemennoii psaa. Onpenenenus u npumepsl. CTallMOHAPHOCTb U HECTALIMOHAPHOCTh. ENMHNYHBIE
kopHu. [Iporeccer AR(p), MA(q), ARMA(p,q). OnipenerneHust, CBOMNCTBA, aBTOKOPPEISIIMOHHbIE
¢yukuun (ACF) u gactable aBTOoKOppensiuuonnbie pynkuuu (PACF). CrnyuaiiHoe OmyxaaHue.
[Mpouecc, unterpupoBannbiii mopsinka K. Ipomecc ARIMA(p,K,q). TectupoBanue emuHUYHBIX
kopHeu. Tecrt [uxku — O@ymiepa. Pacmupennsiii tect uxku — O@ymepa. Ilpouenypa
unentuduxanuu mogenu ARIMA. TIpornosuposanue B mozensix ARIMA.
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