MocKOBCKHH rocyiapCTBeHHbIH YHHBepcuTeT uMeHH M.B.JlomoHoCcoBa
OKoHoMHUecKUuH (aKy/JIbTeT
Marucrparypa
Hanpas/ienne « JKOHOMHKa»
IIporpamMmma BCTYNUTE/IbHOT0 UCIIBITAHUSA «AHA/IM3 JAHHBIX B JKOHOMHUKE»

OBIIIAS (/151 HATIPAB/IEHUS) YACTh

TEMA 1. IIOBEJEHUE ITIOTPEBUTEJIA

@®yHKUMsA nonesHocTd. [lpemenbHas HopMa 3ameleHus. bro/pkeTHoe orpaHuueHuve
Makcumu3anusi 1oJie3sHOCTH U ONTUMYM TOTpeOuTens. Y C/IoBUe BHYTPEHHEro M KpPaeBOTO
orntumyMa miotpeburtens. Kpusele "moxon - motpebsieHwe" u KpuBble OHrens. I[ToHsTue
HODMa/bHBIX TOBapOB M TOBApOB HuU3IIel Kareropud. [loHsTHe HeoOXoAMMBIX Osiar u
nipegmMeToB pockoir. KpuBbie "lieHa - noTpebeHre" v KpuBble cripoca. [ToHsiTHe 0ObIYHBIX
TOBapoB U TOBapoB ['mddena. DPdexTsl 3amelrienuss U goxoga no Xukcy u Craynkomy.
@®yHkumu crpoca 0o Mapmanny ¥ XuUKCy. YpaBHeHue (ToxzectBo) CiyLkoro.
[TepekpecTHble 3¢ eKTbl W3MeHeHUs LieHbl, 3aMellleHusl U Aoxoza. YpaBHeHHe CilyLIKOro
st riepekpecTHbIX 3¢hdekToB U "00061meHHOe" ypaBHeHHe CiylKoro. AJibTepHaTUBHbIE
CrocoObl  M3MepeHHst  GyIarOCOCTOSIHUSI  TIOTpeOUTess:  MOTPeOUTeNIbCKUM — M3/IMIIEK,
KOMITEHCUPYIOLlasi U 5KBUBa/IeHTHasl Bapualuu (M3MeHeHus ) poxofa. HauBUAYyanbHbIA U
PBIHOYHBIH CIIPOC. DJIACTUYHOCTH CIIPOCa: M0 LieHe (MpsiMasi U IepeKpecTHast), 1o JOXOA4Y.

TEMA 2. [TPOU3BO/JCTBO U ®UIPMA

[TpousBojcTBeHHass QyHKUus. [IpesenbHasi HOpMa TeXHOJOTMYECKOrO 3amelljeHHs. 3aKOH
yObIBaroLLeil mpesienbHOM MpousBoAuTenbHOCTA. OTjgada OoT Maciuraba: Bo3pacrarolas,
Heu3MeHHass U yObiBaromias. MwuHUManbHbIA 3(deKTUBHBI MacmTab TPOU3BO/CTBA.
OcHoBHBbIe BU/IbI TIPOM3BOZICTBeHHBIX (YHKI[UH (MMHeliHasi, JleoHTheBa, Kobba - [lyraca),
MX CBOWCTBA. OJ/IaCTUYHOCTh 3amelljeHusi (akTopoB. IIpou3BoAcTBeHHass QYHKLUS WU
TeXHUYEeCKWI nporpecc. Turbl TexHryeckoro nporpecca. Vi3okocTsl. V31ep>KKu B KOPOTKOM
neproie. CBOMCTBA U B3aUMOCBSI3b OOIIUX, CPeJHUX U TIPe/Ie/IbHbIX H3iepKek. M3mep>kku B
JonarocpouHoM mnepuogie. CpoiicTBa OOIIMX W CpPeJHUX [IOJTOCPOUHBIX W3/IepKeK TIpu
Pa3/IMYHbIX TUTIAX OT/auM OT MaciiTaba. 3a/[ada MaKCUMH3al[U¥ BBIITyCKa TIPYU OrpaHUYeHUr
Mo pecypcaM. 3ajjaua MUHUMM3aLMM H3[ep>KeK INMpU (MKCUPOBaHHOM BbIlycke. [loHsiThe
YCJIOBHOTO Crpoca Ha pecypchl. DyHKIMS npubbuii. MakcumMu3salusi IpuObutd U (hyHKIUN
cripoca Ha pecypchl. M3onpodutel. OnpezeneHrne 06beMa BbITyCKa KOHKYPEHTHON (GUPMOiA,
MaKCUMU3UPYIOLel  mpubbiib.  KpaTkocpouHoe — mpeasyiokeHue — ¢upmbl.  KpuBas
KpPaTKOCPOYHOT'0 Mpe//io’KeHHs1 (MPMbI MPU KBa3WIIOCTOSIHHBIX U3ZepkKax. JlonarocpouHoe
rpeJjio>KeHue (prpMmsl.

TEMA 3. PBIHOUYHBIE CTPYKTYPBI

CoBepiieHHasi KOHKYPeHLUs: MpeAnocblIKA Mojenu. KprBasi npefjioxkeHUs1 KOHKYPEeHTHOU
OoTpacJii B KOPOTKOM Tiepuofie. [loarocpoyHoe paBHOBeCHe KOHKYPEHTHOM OTpac/u.
W3muimek 1pous3BoAUTENs B JIUTE/IbHOM Iepuofie W 3KOHOMUUYecKas peHTa. lleHoBas
3/71aCTUYHOCTh MpejioKeHust. J(PPeKTUBHOCTb COBePIIeHHOW KOHKYPEeHI[MU B MPOU3BO/CTBE
¥ pa3sMelleHUM pecypcoB. BrusHue Ha paBHOBecHe KOHKYDEHTHOW (UPMbI M OTpac/u,
6narococrosiHie roTpebuTesnet, Mporu3BoAuTeNnell U o0IecTBa B 11eJIOM HaJoroB M CyOCUuit
(MOTOBapHBIX M AKKOPJAHBIX), LIeH “Tosia” ¥ LjeH “NOTOJIKa”, UMIOPTHBIX TMOLLIMH U KBOT.
Br160p MoOHOMOMMCTa, MAaKCUMUA3UPYIOIIEro MpHUObiib, B KOPOTKOM M JIJTATE/TbHOM TepHo/iaX.
MoHormo/ums ¢ HeCKOJIbKMMU 3aBozamMu. MOHOIIO/IbHas BIACTh U ee u3MepeHre. CoLyaibHble



W3/lep>KKU MOHOII0/IM3alyu. PeryimupoBaHre MOHOIOMWYA U 9KOHOMUYecKasi 3((eKTUBHOCTb.
EcrecTBeHHass MOHOMOJMMA W JujleMMa ee peryjvdpoBaHus. lLleHOoBas [JWCKpUMHUHALMSA
MepBoii, BTOPON U TpeTbel cTereHu. ONMUrononus C 3aKpbITbIM BXOJIOM, OPUEHTHPOBAHHas
Ha BBIMYCK KaK CTpaTerduecKyr mepemMeHHyw: wmogenu KypHo wu IlltakennOepra
(Croknbbepra). IleHoBasi osuromnosiusi: Mojenb bepTpaHa, Mojenb JUAEPCTBA B IjeHAX.
Kaprenb, MaKCUMU3WPYIOLIUM COBOKYITHYIO TIpUObUIb OTpaciv. MOHOMOMMCTHUECKast
KOHKYDeHLIYs1, I0/IT0CPOYHOe paBHOBecre (PUPM U OTPAC/IM B MO/e/ISIX MOHOMOIUCTAYECKOU
KOHKYpeHLIMHM. MoHomommcThuueckasi KOHKypeHLs U 9deKTHBHOCTD.

TEMA 4. YYET ®AKTOPA BPEMEHMU, HEOIIPEJAE/TIEHHOCTHN U PUCKA
MexBpeMeHHble CpaBHEHMs CTOMMOCTed. Byaymiasgs ¥ Tekywjas cTtouMocTH. [IpuHImn
[JVCKOHTHpOBaHUsl. PeanbHasi M HOMHMHa/lbHasi CTaBKa IIpoLleHTa. Tekyllasg M uucTas
JvcKoHTUpoBaHHas croumocTb (PDV u NPV). Buytpennsis Hopma okynaemoctu (IRR).
Pacripesienenye moTtpebsieHust MeXXAy HacTosMM W OyaymwuMm mepuojamu. brompkeTHoe
orpaHWYeHue, U ONITUMYM TOTpeOuTesIsi TPy Me>KBpeMeHHOM Bbibope. [TpuHsiTHe peleHuii B
yCJIOBUSIX HeomnpefiesieHHOCTU. OrkuzlaeMasi CTOUMOCTb U (DYHKLIMSL O>KHZaeMOU I10/1e3HOCTH
¢oH Helimana—MoprenirepHa. Teopema oxujaeMoll Moje3HOCTH. [leHe)XXHble JI0Teped U
OTHOLIeHHWe K pUCcKy. OTHOLIeHHe K PUCKY U ero M3MepeHHe. Be3puCKOBBI 3KBHBajIeHT.
[Ipemus 3a pUcK.

TEMA 5. OBIIEE PABHOBECHE, D®PEKTVUBHOCTH 1 OBIIECTBEHHOE
BJIAT'OCOCTOSHUE

Mojienlb KOHKYPEeHTHOT'O0 PbIHOYHOrO paBHOBecusi Banbpaca. OddektrBHOCTh 1o [lapeto.
[Mapero - ontuManbHbie, Ilapeto - He3ddekTuBHBIe U [lapeTo - mNpeANOUYTUTEHHBIE
COCTOSTHUSI. DKOHOMHKA oOMeHa. DddeKTUBHOCTL B MoTpebneHud. JuarpamMmma ODpKyopTa,
PO, KpUBasi KOHTPAKTOB. Y CJIOBUS AOCTIKeHUs [TapeTo - 3gdekTuBHOCTH B MOTPebIeHuH
(obmene). DddeKTUBHOCTh B TMpPOM3BOACTBe. [lMarpamMma OmpKyopTa [jisi TPOW3BO/ICTBA,
KpHBasi TIPOM3BO/ICTBEHHBIX KOHTPAKTOB, YCIOBUS JOCTvKeHUs [lapeTo - 3¢deKTUBHOCTU B
TIPOM3BO/ICTBE (B pacrpeziesieHuy pecypcoB). Y C/IOBUs JOCTWKeHUs [lapeTo - onTUManbHOU
CTPYKTYPHI BbITTyCKa. [lepBasi U BTopasi TeOpeMbl 5KOHOMUYECKOH TeOpuH 0/1aroCOCTOSIHUSI.

TEMA 6. BHEIIIHUE D ®PEKTBI

[MonsiTve BHemHUX 3¢ dekroB. BHemrHre 3¢dekTsl B Ipou3BoACTBe U B MoTpebnennu. Tpu
B3MVIiZla Ha TmpobneMy BHemHuX 3¢ ¢hekToB. B03MOXXHOCTH MHTEpHA/IM3alMM BHEIIHUX
3¢ dekToB 1 HEOOXOIUMOCTb rOCYJAPCTBEHHOTO perysiupoBanus. Hanor Ilury. «Teopema»
Koy3a u ee orpaHnueHus.

TEMA 7. 3DKOHOMMKA C OBIIECTBEHHBIMU BJ/IAT'AMUA

XapakTepyuCTUKH UKMCTOTO OOIlecTBeHHOro Osiara. Byl obimecTBeHHBIX Osiar. ['paHUI[bI
npefiocTaBieHuss  oOujecTBeHHOro ©Omara.  PopMupoBaHMEe DPBLIHOUHOTO CIpoca Ha
obmectBeHHoe Osiaro. YacTHuHOe paBHOBeCHe Ha pbIHKe 0OIlecTBeHHOro Osara.
ObheKTUBHOCTh B 5KOHOMUKE C 00II[eCTBEHHBIMU O/1aramm.

TEMA 8. MAKPO3KOHOMMYECKMUE ITOKA3ATEJ/IN

PeasbHbIi M [IeHE)KHBIH CEKTOpa B 3KOHOMHKe. Kpyroob6opoT [0XOJOB UM pPaCXO7iOB.
OCHOBHBIE DBIHKM peajlbHOTO CeKTOpa: PBIHOK TOBAapOB M YC/IYr WU PBIHOK PpeCcypCoB.
OTKpbITasi U 3aKpbiTasg SKOHOMUKA. [IOTOKM U 3amackl B MaKpO3KOHOMMKe. HaijmoHanbHOe
6orarcteo 1 BBII. BBIT u BH/I. YpoBens 1ieH. [Jednstop BBII u uHgeKC MOTpeOHTe/TECKUX
LIeH, UX pa3inuusi. HoMyuHanbHbIe U peasibHble BEJIMUMHBI B 9KOHOMUKE.

TEMA 9. MUKPO3KOHOMMNYECKHWE OCHOBbI MAKPO3KOHOMMHKH



[Morpebutensckuii cripoc. IIpoctasi KelHCHMaHCKass Mofeb (YHKIUW TIOTpeOseHUsi U ee
HezocTaTKu. Teopusi Me>xBpeMeHHOT0 BbiOopa V.®wuriepa. Teopust mepMaHEeHTHOTO /10X0/1a
M.®puiMeHa U TUTOTe3a >KU3HEHHOrO I[MKia MopaunbsHu. HBeCTULIMOHHBIM CIPOC.
Teopuist peHTHOM 1ieHbI KarnuTana. Teopusi ¢ Tobuna. [TpeaenbHas 3G PeKTUBHOCTD KaruTana
(BHYTpeHHsisI HOpMa [JOXO/IHOCTU MHBECTULIMOHHOTO TIpoeKTa). VIHBeCTULIMOHHAs! (PYHKLIMS B
mogmemu  KeiitHca.  MUKpO3KOHOMHUYECKHE  OCHOBbI  (JOPMHUDOBAHUSI  COBOKYITHOT'O
nipesokeHusi. COBOKYMHOe TIpefio)keHHhe B HEeOK/IaCCHYeCKOW MoJieNd. Y CTaHOB/IeHUe
pPaBHOBeCHsI Ha PbIHKe TpyJa C THOKOHW 3apruiatoi. [loarocpouHasi KpuUBasi COBOKYITHOTO
nipesiokeHusi. COBOKyMNHOe Tpe/io’keHue B KeWHCuaHCKoW mofenud. Crhpoc Ha TpyJ, B
YCJIOBUSIX HETIOJTHOM 3aHATOCTU W HerMOKux 3apruiat. KpaTkocpouHast KpUBasi COBOKYITHOTO
npeajioxkeHus. Teopuu cripoca Ha JAeHbru. KosmuuecTBeHHas Teopusi JeHer. I[IpuHLuI
HEUTpa/lbHOCTH JleHer. YpaBHeHWe oOMeHa. KemOpupkckoe ypaBHeHue. ITopTdenbHbIN
MOAXO0[ K aHa/au3y crpoca Ha JgeHbru. DakTopel cripoca Ha AeHbrd. Mogens baymosis-
Tobuna. PyHKIMA cripoca Ha JeHbru. IIpezyioskeHWe feHer. V3mepeHue MpeIoXKeHHs
neHer. [leHe)kHast 6a3a 1 JjeHe)KHast Macca. /leHe)KHbIe arperathbl. Pojib 6aHKOBCKOM CHUCTEMBI
B (OpMUDOBaHMU TIPeJJIOKeHUs1 feHer. LleHTpa/ibHBIA OaHK, €ro OCHOBHbIE (DYHKIUH.
Cucrema KomMMepueckux OaHKOB, ee (yHKiuW. Co3faHue AeHer 0OaHKOBCKOW CHUCTEMOM.
[1emo3UTHBIN MYJIbTUTITUKATOP. []eHeXXHbIN MYJIbTUTI/IMKATOP.

TEMA 10. OCHOBHBIE MOJIE/I OBIIEI'O MAKPO3KOHOMMYECKOI'O
PABHOBECUA

Mogens AD-AS. CoBOKYMHBIM CIpOC: OrmpejiesieHrde, KOMIOHeHThI, Tpaduk. [IpuuuHbI
OTpULIATeJTbHOTO HaK/JOHAa KPUBOM COBOKYIHOTO cripoca. @akTopbl, BbI3bIBAIOIIME
v3MeHeHre COBOKYMHOro cripoca. COBOKyITHOe TIpeJjIoXKeHWe: ompejesieHre, rpaduk.
@akTopbl, BBI3bIBAKOLLME H3MEHEHWe COBOKYITHOIO TMpejjioxeHusl. MakpO3KOHOMUYEeCKOoe
paBHOBecre B Mozenu AD-AS. PaBHOBeCHbIM YpoBeHb IIeH M PABHOBECHBIM 00beM
COBOKYIIHOIO BbINyCKa. KpaTkocpouHoe © J0JrocpouHoe paBHOBecwe. 3akoH (Cos.
KpaTtkocpouHsble ¥ JOIT0OCpPOYHbIe MOC/AeCTBUS LLIOKOB COBOKYITHOT'O CIIPOCa ¥ COBOKYITHOTO
npezyioxkeHusi. KellHcuaHcKast Mojie/ib KPaTKOCPOUHOTO paBHOBecusi. KeMHCUMAaHCKHK KpecT.
PaBHOBeCHBII 00B€M HAIJMOHABHOTO TIPOM3BO/ICTBA. PeriecCMOHHBIA W WHOISLMOHHBINA
pa3peiBbl. TToHsiTHe 3GhdekTHBHOTO cripoca. PaBHOBecue Npu HETIOMHON WM WU30BITOUHOMN
3aHATOCTA pecypcoB. My/IbTUIJIMKATOD aBTOHOMHOTO CIIpOCA, €ro Orpe/iesieHue,
rpaduueckass U anrebpanyeckass TpakToBKa. (COBMECTHOe paBHOBECHE TOBAapHOTO U
ZIeHeKHOTo phIHKOB. [ToHsiTe coBMecTHOro paBHOBecusi. Kpussbie IS u LM. KpaTkocpouHoe
paBHOBecre B Mogenud IS-LM. OnucaHue HepaBHOBECHBIX COCTOSIHUM B 5KOHOMHKE C
MoMOILI0 Mogenu IS-LM.

TEMA 11. MAKPO3KOHOMMWYECKAS ITOJINTUKA

Heo6x01uMOCTh TOCYZapCTBEHHOTO BMeIIaTeIbCTBa B 9KOHOMUKY. [ukmnueckre KosebaHust
9KOHOMMYECKOW KOHBIOHKTYPhI. Pa3bl I[MK/Ia, UX OCHOBHBIE TpPHU3HAKH. be3pabotuija, ee
M3MepeHre U COBpeMeHHbIe BUbl. JKOHOMUUeCKHe U3epKKu Oe3paboruiipl. MHbmsus, ee
onpejie/ieHUe, M3MepeHHe, WUCTOUHUKKM U SKOHOMUYEeCKWe mocaeAcTBUsl. B3aumopeiicTBre
uHbas 1 6e3pabotunpl. KpuBasi dwinmrica (KpaTKOCpouHasi W JIOITOCPOYHast).
Crabuiu3alMoHHasl TIONIMTUKA, €e OCHOBHble wemd W 3agaun. Chep)kuBamoljasi |
CTUMy/Upylolas ToauTUKa. PuckanbHasg MOAUTHUKA. JWCKpeLMoHHas (QucKanabHas
MOJINTUKA, ee WHCTPYMeHTbl. Bo3feiicTBUe AUCKPEILMOHHON (HCKATBbHOW TMOMUTUKU Ha
obIiee 3KOHOMMUECKOe paBHOBecwe. My/bTUTIIMKATOPBI T'OCY/IapCTBEHHBIX — 3aKYTIOK,
HaZloroB U TpaHC(epTHBIX BhIMIAT (U3 mojenu IS-LM). HeauckpenvioHHasi ducKanbHas
MOJUTUKA U TpobsieMa BpeMeHHBbIX JjaroB. BcTpoeHHble crabuim3aTopbl. [lonMTHKa
cbanaHcupoBaHHOTO Oro/pKeTa. MybTUTIMKATOp cOaaHCUpoBaHHOTO Oro/keTa. ITonuTrka



oromkeTHOTO fAeduimra. [[UK/IMUeCKUM UM CTPYKTYPHBIN Or0/pKeTHbIN Aedurmr. deduryr
OropKeTa M rocyaapcTBeHHbid gonr. Crnocobbl (hMHAHCUPOBaHUS OHOPKETHOrO JeduIivTa.
PaBeHcTBO Bappo-Pukap/j0. OddekT BbiTecHeHUs1. [1o/rocpouHble TI0c/ie[CTBUS (hHCKa/TbHOM
nosutuku. Kpusas Jladbdepa. Bo3zeticTBre hrcKaibHOM MOJUTUKA Ha 00BEM COBOKYITHOTO
BBLIMyCKAa W ypPOBeHb 1[eH B [IOITOCPOYHOM Tepuoie. JleHeXXHO-KpeAUTHasi TOUTHKA, ee
WHCTPYMEHTHI. Bo3zielicTBHe JUCKDPEIIMOHHON [IeHEe)KHO-KPEeJUTHON TOJUTUKM Ha obiiee
KOHOMMYEeCKoe paBHOBecre. [lepefaTouHbli MeXaHW3M JeHEeXXHO-KPeJUTHOW TIOMTHKU.
[Tpobnema  3pPeKTUBHOCTM  TIepelaTOYHOr0  MexaHW3Ma. JIUKBUJHAs  JIOBYIIIKA.
VHBecTUI[MOHHAs JIOByIIKa. KpaTko- W JOMTOCPOYHbIe TIOC/TIeACTBUS CTaOUIM3al[MOHHOMN
TIOJIUTUKU B C/Ty4ae aJIalITUBHBIX M B C/Tydyae Pal[MOHATbHBIX OXXUJaHUN. V31ep)KKu 60phObI
¢ wuHbmsauyen. HeaucKpelMOHHasi [IeHE)KHO-KDeIUTHasi TIOJIUTUKA. BpeMeHHble Jiaru
JIeHEeXKHO-KPeIUTHOU  TIOJMUTUKU. MoHetapHoe TmipaBwio. CpaBHeHHe 3(h(EKTUBHOCTH
JleHe)KHO-KpeIUTHOM 1 (DrCKaTbHOM MOMTUKH C TTIOMOIIIbI0 Mozenu [S-LM.

TEMA 12. OTKPBITASI SKOHOMUKA

OrmpefiesieHe  Ba/IOTHOTO Kypca. IIpsmoii u  oOpaTHbIM BafOTHBIM Kypc. [laputer
TOKyTIaTe/IbHOM  criocobHoCcTH. HOMUWHANBHBI Y peanbHBbI BaMIOTHBIA KypC. Bupbr
BaJIFOTHOrO Kypca. OTKpbITasgs 35KOHOMHKA C (UMKCHDOBAHHBIM Ba/lOTHBIM KypcoM. Ee
ocobeHHOCTH. PaKTOPHI, OTIPeIe/ISIOIINEe BaTFOTHBIM KYPC B TaKOW SKOHOMHUKE. [IeBa/ibBalust
U peBasmbBalys. OTKphITasd 3KOHOMMKA C THOKHUM Ba/lIOTHBIM KypcoMm. DakTophl,
orpe/iessIroLMe Ba/TIOTHBIN KypC B TaKOW 3KOHOMUKe. Mozens Mangenna-®demunra.

TEMA 13. 3KOHOMMWYECKU POCT

OrnipeziesieHie  SKOHOMHUYECKOTO POCTa. JKCTEHCUBHBIM M WHTEHCUBHBIM POCT. PaKTOpbI
3KOHOMUUeCKoro pocrta. Mogens P.Conoy. HWcciiefgoBaHve 3KOHOMHAUECKOTO pOCTa C
TIOMOIIIBI0 HEOKJ/ITACCHUECKOW TMPOW3BO/ICTBEHHON (yHKIMU. /InHaMHKa oObeMa KaruTana U
5KOHOMHWYECKH! pOCT. YCTOWUMBBIM 3arac KamuTana. "30/10Toe TpaBWU/I0" HAKOILIeHHs.
Pa3Butre 6a3oBoit Mogenu Comoy. PocT HaceneHusi Kak MUCTOYHHMK KOHOMHUYECKOTO POCTa.
TexHonoruueckKuii Mporpecc Kak UCTOUHHMK SKOHOMHUYECKOro pocTa. MaKpo3KOHOMUYecKast
MOJIMTUKA CTUMYJIMPOBaHUSI SKOHOMHUYECKOT'O POCTa.
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CIIEIIUAJIBHASA (/14 ITPOTPAMMBI) YACTD

PA3JIE/I 1. TEOPUSA BEPOATHOCTEUN

YacToTHass UWHTeprpeTalysi BepoSTHOCTH. Kiaccuyeckas BepOSTHOCTHAsi  MOjieb.
[IuckpeTHasi BepOSITHOCTHasi MoJesib. ['eomMeTpuueckas BepPOSTHOCTb. AKCHOMATHYeCKoe
MOCTPOEHWE TeOpUM BepOSTHOCTel. [IoHSITHe BEPOSITHOCTHOTO TPOCTPAHCTBA. I[loHSTHE
Mepbl U BepPOSITHOCTHOU Mephl.



HezaBucumble coObiTusi. Omeparii Hafi COOBITUSMH. TeopeMbl C/IOXKeHUsT M YMHOXKeHUsI
BEpOSITHOCTe. Y C/IOBHasi BepOSITHOCTb. DopMyiia Mo/HOM BeposiTHOCTU U ¢opmyra batieca.
HesaBucumble ucnbiTanusi bepHynnu. HauBeposiTHelilliee uyuciio ycriexoB. [IpefienbHble
TeopeMbl, CBSI3aHHbIe C UCTIBITaHUAMU bepHy/in.

OrnpefienieHye Cy4yaiiHOM Be/MYMHBI. /JIMCKpeTHbIe U HelpepbIBHbIE ClyuyaiiHble BeJTUYMHBI.
3akoH pacrpefiesieHusi, QYHKLUSI pacrpefiesieHusi, TI0THOCTb. OCHOBHbIE [UCKPETHbIE U
HerpepbiBHbIe pacrpefiesieHusi. CBsi3b OCHOBHBIX THUIIOB pacripefie/leHUi CO CXeMOou
bepHynniu. XapakTepucTHMKM 1jeHTpa (MaTemMaTHMUeCcKOoe OKWJaHuhe, MOJa, MeAuaHa).
XapakTepucTWku  pa3bpoca  (pa3max,  [JHCIIepCHsi,  CTaHJApTHOe  OTK/IOHEHHe).
XapakTepucTuku (opMbl pacripeiesieHus (9KCIjecc, Bapuaius, acummeTpusi). I[loHsTHe
KBaHTWIU U KDUTUYECKOUW TOUKU pacrpe/iesieHusl.

®YHKIIMM OT C/yyallHOM BeJuurHbl. PopMmysibl CBepTKU. MHOroMepHasi CiydaiiHasi
BeJIMUMHA U ee 3aKOH pacripefiesieHds. MHOroMepHoe HOpPMa/lbHOe —paclipefiesieHue.
He3aBucumMocTs  ciyvaiiHbix  BequuuH.  KoBapuanusi.  Koppensiqusi.  Uuc/oBble
XapaKTepUCTUKU MHOTOMEPHOI0 C/Ty4aiiHOro BeKTopa.

YcioBHBIe pacripeiesieHrs U YC/IOBHbIEe MaTeMaTUueCKre OKUJaHUs.

Bupl cX0AUMOCTH C/lydaliHbIX BEJIMYMH (CXOJUMOCTb 110 BEPOSITHOCTH, TI0 pacrpe/iesieHuIo,
C BEpPOSITHOCTBIO OZIWH). 3aKOH OostbImX urcest. LleHTpanbHas npejesibHast Teopema.

PA3AEJI 2. MATEMATUYECKASA CTATUCTUKA

Mertogp! cbopa gaHHBIX. TUNMUHbIE OMIMOKM, BO3HUKArOIIMe TIpu cOope JaHHBIX. [TOHATHS
reHepaJbHON COBOKYITHOCTH M BBIOOPKH. OCHOBHBIE UHMCJ/IOBbIE XapaKTePUCTHUKU BBIOOPKHU
(BbIOOpPOYHOE Cpe/iHee 3HaueHWe, BHIOOpOYHAsh MOZAa M Me/uaHa, BLIDOPOYHAs [TUCIIEPCHS,
BLIOOpOUHBIE MOMEHTBI) M WX CBOWCTBA. BhIOOpDOYHas KoBapualusi W KOPPeSLUs.
Omnupuueckasi GyHKUMsI pacripefesieHus U eé cBolicTBa. Teopema I'nmBeHko-KaHTtemnnu.
Bapuatvonnsiii psj. [TopsiikoBble CTaTUCTMKKA U UX pacrpefeneHve. [ToHsSTHe TOYeuHOU
ouleHKM. CBOWCTBa OLIEHOK: HECMELeHHOCTb, COCTOATeNbHOCTb, AaCUMIITOTUYEeCKast
HOpMaJibHOCTb. D heKTUBHOCTH olleHOK. HepaBeHCTBO Pao-®peiiie-Kpamepa.

OcHoBHbIe pacripefieieHrsl, CBsi3aHHble C HOPMa/bHBbIM: pacnpegeneHve Ilupcona ("xu-
kBazpat"), pacripesiesiende CTbioJieHTa (t-pacripefienieHue), pacrpegeneHue Puiepa (F-
pacripefieienne). I'amma u Oeta pacnpeziesieHns. CBOWCTBa KOHEUHOW BBIOODKU U3
HOpMaJIbHOM reHepa/ibHON COBOKYMTHOCTU. Teopema Puiiiepa.

OCHOBHBIE METO/IbI TIOCTPOEHHST TOUEUHBIX OL[EHOK: MEeTO/| MaKCUMaJIbHOTO TIpaB/onof00us,
MeToJ, MOMeHTOB. CpaBHUTe/bHBbIM aHaliu3 OLIEHOK, MO/y4YaeMbIX J[aHHbIMU MeTO/aMHU.
baliecoBckuii MeTOZ, MOCTPOEHUS OLIEHOK.

[ToHsTHe UHTepBaNbHOMN OLEHKHU: JOBEPUTEe/TbHbIM UHTEepPBa U J0BepUTeIbHasi BEPOSITHOCTD.
TouHble ¥ aCUMITOTUYECKHWEe [IOBepUTe/IbHble HHTepBasbl. [IpuMepnsl MOCTpoeHHUs
JIOBEpUTE/IbHBIX UWHTEPBAJIOB /[/I1 HEW3BeCTHBIX I[1apaMeTpPOB 3aKOHOB pacripe/eneHus.
WHTepBanbHas oljeHKa K03 uLiieHTa KoppersiLyu.

[lpoBepka TWUIOTe3 U JOBepUTe/ibHble WHTepBanbl. OOmjas cxemMa TOCTPOEHUs
CTaTHCTUUeCKOro KpuTepus. OWMOKM TEepBOr0 W BTOPOTO POZQ, MOIHOCTb KDPHUTEpHSI.
Kputepuii oTHoIeHust npaBaornonobus. Teopema Heiimana-ITupcona. TIpoBepka rumores o
3HaueHUSIX HEM3BECTHBIX IapaMeTpoB [l OAHOW M /BYX BbIOOpOK. Kputepuwu cormacus
ITupcona n Kommoroposa. Kputepuu 0JHOPOJHOCTH.

PA3JEJ/I 3. 3KOHOMETPUKA

CraThCcTHUeCKre CBOMWCTBA OLIEHOK MapaMeTPOB PerpecCMOHHOM MOjie: HeCMeIleHHOCTh,
COCTOSITE/ILHOCTD, 3(PPeKTUBHOCTL. [[Ba MOAX0AA K MOMYUYEHUID CTaTUCTUYECKHUX BLIBOJIOB:
TOUHBIM W TIPUOIMPKEHHBIM (aCUMITTOTHUeCKUi). MeTo/; HauMeHbIMX KBazpator (MHK).
Knaccuyeckast uHeliHasi MoJiesib apHOU perpeccuu. Teopema ["aycca—MapkoBa: cBoiCTBa



OLIEHOK perpecCHOHHbIX K03 (UIMeHTOB. BeiuncieHre CTaHJapTHBIX OMIMOOK /i OL[eHOK
K03 pULIEeHTOB.

Krnaccuueckast nuHeliHasi MoJie/lb MHOXKeCTBEHHOU perpeccuu. PopmyJibl [Jisl BbIUKCIEHUs
MHK-o1ieHOK K03 (uUllieHTOB perpecciyd B MaTpuuHoM 3ammcu. Teopema [laycca —
MapkoBa [/ MHOXXKeCTBeHHOM perpeccuu. HecmelljeHHasi OLjeHKa JUCTEPCUU CydaiiHOU
oumbku.  Cratuctuueckue  cBodictBa ~ MHK-OLleHOK:  HeCMeIeHHOCTb  OIIEHOK,
KOBapUallMOHHas MaTpulla BEeKTOpa OLEeHOK Ko3(houiumenTos. Kosbduiuentsr R* u
CKOppeKThpoBaHbiii R?. TlocTpoeHWe M MHTeprpeTalysi [JOBEpPUTe/LHBIX HHTEePBaJOB.
[TpoBepka 3HauMMOCTH Ko03(duiieHTOoB perpeccuu (t- u F-kputepuu). IIpoBepka
3HAUMMOCTU ypaBHeHusi perpeccud. [IpoBepka THWIOTe3bl O HAJIWUMKA OAHOTO WU
HECKOJIbKMX JIMHeWHbIX OrpaHuuyeHud Jis Ko3((PUIMeHTOB /MHEeWHOW perpecCUoOHHOU
MOJIe/H!.

MynbpTUKOJI/IMHeapHOCTb. DOUKTUBHBIE riepeMeHHbIe. HenuHeliHbie MOJien
(/morapudmuueckas, nosynorapudmMuuekass u apyrue). MuTepripetaiys Ko3h(UilieHTOB B
Mojesiu perpeccud. [lociencTBust ommbouHoM crieliiUKalui MOZEH.
['etepockeactuuHoCTh. [lociencTBuUs reTepockefacTiuHOCTH (cBovictBa MHK-o011€HOK 1 Ux
CTaHJAPTHLIX OIMMOOK). BbIsBIEHWe reTepoCKeJaCTUUHOCTU: TrpapuuecKuii  aHaH3
perpecCUOHHBIX OCTAaTKOB, TeCT YalTa. B3BellleHHbI MeTOJ, HaMMEHBIIMX KBaJpaToB.
CocrosiTennbHbIe B YCJAOBUSIX TeTePOCKeJaCTUYHOCTH CTaHAApPTHbIe OIIMOKK  OLIEHOK
K03((HUIMEeHTOB (CTaHAAPTHBIE OMIMOKK Y aiiTa).

CroxacThyeckure OOBSCHSIIOIIME TepeMeHHble. JK30TeHHble U SHZOTeHHbIe O0O0BbSCHSIOIINEe
riepemeHHble. HecocrtositenbHocTe MHK-o1jeHOK K03 GdUIMeHTOB TIpU  SHZOTeHHbIX
repeMeHHbIX (TIOC/IeACTBUSI KOPPETMPOBAHHOCTH OOBSCHSIFOIIUX IMePeMeHHbBIX U C/TyYalHbIX
ommbok). JIpyxiaroeeii MHK. CBoiiCTBa O1I€HOK, MOJ/TyUeHHBIX AByXIaroBbiM MHK.
AcumnitoTiueckue — cBoiictBa  MHK-o11eHOK. OO6o0OmieHHast  JIMHeHHasi  MOJeslb
MHOYXECTBEHHOW perpeccMu W 000OIIeHHBIH METOJ, HAaMMEHBIIUX KBaZipaToB. [TOCTYIHBIN
(peanu3syemslit) 0606mmeHHbIE MHK.

Bpemennoy psg. Onpepenenuss v npyMepbl. CTallMOHApPHOCTb W HECTaLMOHAPHOCTb.
Epuauunbie kopHu. [lporjeccei AR(p), MA(q), ARMA(p,q). OrnpejaeneHusi, CBOWCTBa,
aBToKOppesisitiuoHHble GyHKIUK (ACF) u uacTHbie aBTOKOppessiiuoHHbie pyHkimu (PACF).
Cnyuaiinoe 6my>xganue. [Tporecc, uHTerpupoBaHHbIi nopsigka k. TTpouecc ARIMA(p,k,q).
TectupoBanue efvHWYHBIX KOpHed. Tect Juku — ®ynnepa. PacmmpenHsid tect Iuku —
®ysnepa. Ipoueaypa upeHtudukaimu mozenn ARIMA. TlporHosupoBaHue B MOZEJSIX
ARIMA.
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