MockoBckuii rocyiapcTBeHHbI YHHBepcuTeT uMeHn M.B.JlomonocoBa
JKOHOMHYECKHUI paKyabTeT
Marucrparypa
HanpasiieHue «IKOHOMHUKA»
IIporpamMma BCTyNUTEIbHOI0 HCIIBITAHUSL «AHAJIH3 JAHHBIX B JKOHOMHUKE)

OBILAS (VIS HATIPABJIEHHST) YACTD

TEMA 1. HOBEJAEHUE IIOTPEBUTEJIA

Oynkuua nosesHoctu. lIpenensHas HopMa 3aMeleHus. brojxkerHoe orpanndyeHne Makcumusanus
IOJIE3HOCTH ¥ ONTUMYM NOTpeOuTENs. Y CI0BUE BHYTPEHHETO M KPaeBOro ONTHUMYyMa IMOTPEOUTEs.
Kpusbie "noxon - morpebnenue" u kpusble DHrens. IloHATHEe HOpManbHBIX TOBAapOB U TOBApOB
HU3mIed kareropuu. [loHsTe HeoOXomuMMBIX Onar W mpeamMeToB pockomu. KpuBeie "nena -
norpebienne" u Kpusble crpoca. [loHsTHE OOBIYHBIX TOBapoB M ToBapoB [uddena. DddexTs
3aMenieHus u 1oxona no Xukcy u Cinynkomy. @yHkumu cpoca no Mapmamny u Xukcy. Y paBHeHUE
(troxxnectBo) Caymkoro. IlepexpectHbie 3((deKTbl HW3MEHEHHsS IEHBI, 3aMEIIeHUs W JI0XO0Ja.
VYpaBHenne Cnyukoro ans mnepekpecTHbIX 3¢dekToB u "oboOmenHoe" ypaBHeHHe CIyLKOro.
AJNBTepHATUBHBIE CIIOCOOBI H3MEPEHHSI 0JIATOCOCTOSIHUS TIOTPEOUTENS: MOTPEOUTENLCKUI H3ITUIIIEK,
KOMIICHCUpYIOIlash M SKBUBAJCHTHAs Bapuauuu (M3MEHEeHMs) naoxona. VIHAMBHIyanbHbIM U
PBIHOYHBIN CIpOC. DIACTUYHOCTD CIIPOCa: MO LieHe (MpsAMasi U MePEeKPECTHAsT), IO JOXOY.

TEMA 2. MIPOU3BOJACTBO U ®PUPMA

[TpousBoncTBenHas (ynkmus. IlpenenbHas HOpMa TEXHOJIOTHMYECKOTO 3aMEIICHUs. 3aKOH
yObIBarolIeil mpeenbHoN npou3BoAuTeIbHOCTH. OTAaua oT MacmiTaba: BO3pacTaroias, HeM3MEeHHas
U yObBaromas. MwuHHMAaIbHBIA A(PQPEeKTUBHBIN MacmTad npou3BoAcTBa. (OCHOBHBIC BHJIBI
MPOU3BOJCTBEHHBIX (GyHKIMI (nuHeiHas, JleontheBa, Ko606a - Jlyrmaca), ux cBoiicTBa.
OnacTHUHOCTh 3amernieHus (aktopos. [Ipow3BojacTBeHHAss (QYHKIHUS W TEXHHYSCKHUU IPOrpecc.
Tunel TexHudeckoro mporpecca. M3okoctel. M3nepkku B KopoTkom mnepuojge. CBoiicTBa u
B3aMIMOCBSI3b OOIIWMX, CPETHUX W TMPEACTbHBIX H3JCpkKeK. M3IepKKu B JIOJITOCPOYHOM TIEPHOJIC.
CBolicTBa O0IIKX U CPETHUX AOITOCPOUHBIX U3JEPKEK MPU PA3IUYHBIX TUTIAX OTJA4YM OT MaciTabda.
3aaya MaKCUMHU3AIMN BBITYCKa MIPH OTPAHHYEHUH 110 pecypcaM. 3ajilada MUHUMHU3AINUN H3/IePIKEK
npu (UKCUPOBAaHHOM BhIMycKe. [loHsATHE YCIOBHOTO cmpoca Ha pecypchl. DyHKIUS TPHOBLIH.
Makcumuzarust npuObu 1 QYHKIIMM crpoca Ha pecypebl. M3onpodutel. Onpenenenne oobema
BBIMYCKa KOHKYPEHTHOU (QupMOil, MakcuMusupymomei npuosuib. KpaTkocpoyHoe mpennokeHue
¢upmbl. KpuBas KpaTKOCPOYHOTO TPEIIOKEHUS (PUPMBI TPH KBA3UIOCTOSIHHBIX U3JIEPIKKAX.
JonrocpodyHoe npeioxeHne GUpMsl.

TEMA 3. PBIHOYHBIE CTPYKTYPbI

CoBeplilieHHass KOHKYPEHIMS: IPEANOCHUIKY Moenu. Kpusast npeioxkeHnsi KOHKYpPEHTHOM oTpacin
B KOpPOTKOM nmepuojse. JloJrocpoyHoe paBHOBECHME KOHKYPEHTHOM oTpacinu. Mznuiex
IPOU3BOJIUTENS B JUIMTEIBHOM IIEPUOAE M DKOHOMHYECKas peHTa. lleHoBas 3i1acTUYHOCTH
npeioxkeHus. O¢P(GEeKTUBHOCTh COBEPIICHHON KOHKYPEHIIMM B IPOM3BOJICTBE U pPa3MELIEHUU
pecypcoB. BnmsHue Ha paBHOBeCHE KOHKYPEHTHOW (HUPMBI M OTpacid, OIarocoCTOSIHUE
norpedureneil, mpou3BoAuTeNe M 00IIeCTBA B IEJIOM HAJIOrOB M CyOcuauil (IOTOBapHBIX M
AaKKOPJHBIX), LIEH “noja” M IeH “TI0TOoJNKa”, UMIIOPTHBIX MOLUIMH U KBOT. BbiOop MOHOMOMHUCTA,
MaKCHMHU3HUPYIOIIETO MPUObLIb, B KOPOTKOM U JJIUTEILHOM Mepuoiax. MOHOMNOIMS ¢ HECKOJIbKUMU
3aBojaMu. MoHomNonbHas BiIacTb M ee u3MepeHue. CouuanbHble M3IEPKKA MOHOIOJU3ALNH.
PerynaupoBanue MOHONOJIUU M SKOHOMHUYEcKass 3(QQPeKTuBHOCTb. EcTecTBeHHass MOHOMOIUS U
JUIeMMa ee peryiaupoBaHus. LleHoBas IuUCKpUMHHALMS NEPBOW, BTOPOM U TPETHEH CTENEHM.
Onurononusi C 3aKpbITBIM BXOJIOM, OPHEHTUPOBAHHAas Ha BBITYCK KaK CTPaTErMYECKYIO



nepemennyro: monenu Kypuo u IllrakensOepra (CtoknsOepra). LleHoBas onuromnonus: MOJAETh
beprpana, monenp nuaepctBa B IieHax. KapTenb, MaKCUMHU3UPYIOIIWNA COBOKYIMHYIO MPHUOBLIH
orpaciay. MOHOMONUCTHYECKAsT KOHKYPEHIMS, JOJIFOCPOYHOE paBHOBECHE (UPM M OTpacid B
MOJIETSIX ~ MOHOIOJIMCTUYECKOW  KOHKYpeHIMH.  MOHOMONMCTHYECKAass  KOHKYpEeHLHUS U
3¢ (HEeKTUBHOCTD.

TEMA 4. YYET ®AKTOPA BPEMEHU, HEOIIPEAEJIEHHOCTH U PUCKA
MeXBpeMEHHbBIE CpaBHEHMs CTOMMOCTEeH. Dbyaymas wu Tekymas croumoctd. [IpuHnmn
JUCKOHTHpOBaHMs. PeanpHas W HOMUHanbHasg cTaBka IpoueHra. Tekymas U 4ucras
nuckoHtupoBanHas croumoctb (PDV u NPV). Buyrpennss Hopma okynaemoctu (IRR).
Pacnipenenenue mnoTrpebiaeHMs MeEXAYy HACTOSAIIMM M OyaymiuM nepuoaaMu. brojpkerHoe
OTrpaHUYEHUE, M ONTHUMYM HOTPEeOUTENs NpU MeXBpeMeHHOM BbiOope. Ilpunstie pemienuii B
YCIOBUAX HeompeneneHHocT. Oxunaemas CTOUMOCTh M (DYHKLHS OXKHIAeMOM I0JIE3HOCTH (OH
Heitmana—MoprenmrepHa. Teopema 0)kuaaeMoi MOJIE3HOCTU. [[€eHEKHBIE JIOTEPEU U OTHOLLICHHUE K
pucKy. OTHOILIEHUE K PUCKY U €0 U3MepeHue. be3puckoBblil SKkBUBaJIEHT. [Ipemus 3a puck.

TEMA 5. OBIIEE PABHOBECHE, DO®@PEKTUBHOCTb 1 OBIIECTBEHHOE
BJIAI'OCOCTOSIHUE

Moennb KOHKYPEHTHOTO PIHOYHOTO paBHOBecHs Banbpaca. D¢ dexruBnocts no [lapero. [Tapero -
ontumaibHble, [lapero - HeadexTuBHble U [lapeTo - mpeanoYTUTENIBbHBIE COCTOSTHUS. DKOHOMUKA
obmena. DddexTuBHOCTh B moTpednenuu. Jmarpamma DKyopTa, SIpo, KpHBas KOHTPAKTOB.
VYcnosus poctmxkenus Ilapero - sddexTuBHOCTH B moTpebnenun (oomene). DPPeKTUBHOCTL B
npou3BojcTBe. [lrarpamma DmKyopTa JUTst TPOM3BOICTBA, KPUBasi IPOM3BOJICTBEHHBIX KOHTPAKTOB,
ycnoBus JocTikeHus [lapero - 3QpQeKkTUBHOCTH B MPOU3BOJACTBE (B PACHpPEC/IEHUH PECYPCOB).
VYenosus goctwkenus [lapeto - onTumanbHONW CTPYKTYpHI BbllTycKa. IlepBasg m BTOpas Teopemsl
KOHOMHUYECKOM TeOpUH 0J1IaroCOCTOSHUS.

TEMA 6. BHEIIHUE D®DEKTbI

[Tonstue BHemHuX 3 dextoB. Baemnue 3¢ hekTsl B IpOU3BOACTBE U B TOTpebOaeHuu. Tpu B3rsaa
Ha mpobiieMmy BHEmHHMX 53(P¢eKkToB. BO3MOXHOCT, HMHTEpHAIM3alMKU BHEUTHUX J(O(PEKTOB U
HEOOXOJUMOCTh ToCyAapcTBeHHOro perynupoBanus. Hamor Ilury. «Teopema» Koyza u ee
OTpaHUYCHUSI.

TEMA 7. 3KOHOMMUKA C OBHIECTBEHHBIMHU BJIAT'AMUA

XapakTepuCTUKU YHUCTOro oOOIIecTBeHHOro Omara. Buasl oOmiecTBeHHbIX Onar. ['paHUIIbI
npefocTaBieHust oOmiecTBeHHOro Osara. GopMuUpoBaHHE PBIHOYHOIO CIIpoca Ha OOIIECTBEHHOE
6siaro. YacTuHOe paBHOBECHE Ha PbIHKE 00IIecTBEHHOro Onara. ¢ (eKTUBHOCTh B IKOHOMUKE C
0O0I11eCTBEHHBIMH OJIaraMu.

TEMA 8. MAKPOSKOHOMMYECKHE IIOKA3ATEJIN

PeanbHblil U JeHeXHBbIH cekTopa B 3KOHOMHKE. KpyrooGopoT m0xom0B U pacxonoB. OCHOBHbIE
PBIHKH PEAIBHOIO CEKTOPA: PBIHOK TOBAPOB M YCIYI M PBIHOK pecypcoB. OTKphITast U 3aKpbITas
skoHOMHKa. [ToTokM u 3amackl B MakposkoHoMuke. Hanmonansaoe 6orarcteo u BBII. BBIT u BH/I.
VYposens 1ieH. [edastop BBII u nHmekc moTpeOUTENbCKUX IIEH, WX pasnnuus. HoMuHaIbHBIE H
pealIbHbIE BEIMYMHBI B JKOHOMUKE.

TEMA 9. MUKPOOKOHOMHMNYECKHUE OCHOBbBI MAKPOOKOHOMMUWKH

[Torpebutensckuii cpoc. [Ipocras keliHcnaHckast Mol GYHKIUHU MTOTPEOICHUS U €€ HETOCTATKH.
Teopust mexBpemenHoro BbiOopa W.Dumepa. Teopus nepmanHeHTHOro aoxona M.Dpuamena u
TUIIOTE3a XU3HEHHOro nukia Moaunbsau. MHBecTHMIMOHHBIN cripoc. Teopus peHTHON IEHBI
kanutana. Teopus  Tobuna. IlpenenbHas 5>¢¢eKTUBHOCTH KamuTana (BHYTPEHHSSI HopMma
JOXOJHOCTH WHBECTUIIMOHHOTO Tmpoekrta). MuBectunmonHas ¢yHkous B wmozaenu KeitHca.
MUKpOIKOHOMHYECKHE OCHOBBI (OPMUPOBAHUS COBOKYNMHOro mpenioxeHus. CoBOKyIHOE
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NpeUIO’KEHNE B HEOKIACCUUECKON MOJeNu. Y CTaHOBJICEHUE PAaBHOBECHS Ha PBIHKE TPyZa ¢ THOKOM
3apruiatoi. JloarocpoyHasi KpuBas COBOKYMHOIO mpemioxkeHus. COBOKYMHOE NPEAJIOKEHUE B
KeifHcHaHcKoi Monenu. Crpoc Ha TPyA B YCIOBUSX HEMOJHOM 3aHATOCTH M HETMOKHX 3apIuiar.
KparkocpouHast KpuBasi COBOKYITHOIO IpeaiokeHus. Teopuu cnpoca Ha AeHbru. KonnyecTBeHHas
Teopust neHer. IlpuHiun HeldTpanbHOCTH JeHer. YpaBHeHue oOMeHa. KemMOpumKckoe ypaBHEHHE.
[TopTdenpHbIN MOAXO0/ K aHANTU3Y cIpoca Ha AeHbru. @akTopsl crpoca Ha AeHbru. Mozens baymorns-
Tobuna. @yHkius crnpoca Ha aeHbru. [Ipennoskenue nener. V3mepeHue MpeyioKEHUs JCHET.
Henexxnass 0Oaza u jaeHexHas Macca. JleHexusle arperaTbl. Ponb OaHKOBCKOM CHCTEMBI B
dbopMupOBaHUU TIpemIoKeHus neHer. lleHTpaibHbIl 0aHK, ero OcHOBHbIC (yHKIUH. Cucrema
KOMMepueckux OaHkoB, ee (ynkmuu. Co3mgaHue aeHer OaHKOBCKOW CHCTeMOM. Jlemo3uTHBIN
MYJIbTUIUIMKATOP. JICHEKHBIN MYJIbTUIUIMKATOP.

TEMA 10. OCHOBHBIE MOJEJIN OBIIET'O MAKPOOKOHOMMNYECKOI'O
PABHOBECUASA

Mopens AD-AS. CoBOKymHBIM CHpOC: OINpEAeTIeHUe, KOMIOHEHTHhI, Tpaduk. [IpuamHbl
OTPULIATENILHOTO HAKJIOHA KPHUBOW COBOKYHHOro crpoca. akTopsl, BBI3BIBAIOIINE H3MEHEHUE
COBOKYITHOTO cripoca. COBOKYITHOE IpeIOKEeHHE: orpeaeeHue, rpaguk. OakTopsl, BHI3HIBAIOLINE
W3MCHCHHE COBOKYITHOTO TPEIOKECHHS. MakpodKOHOMUYEecKoe paBHOBecue B Mmoxenn AD-AS.
PaBHOBecHBIN ypOBEHb IIEH M PAaBHOBECHBIH O00BEM COBOKYMHOIO BbIMycka. KpaTkocpounoe u
J0JrocpoyHoe paBHoBecHe. 3akoH Casi. KpaTkocpouHble M J0ITOCPOYHBIE MOCIEACTBUS IIOKOB
COBOKYITHOTO CIIpOCa U COBOKYIHOTO mpemioxenus. KeilHcuaHckas Mozelb KpaTKOCPOYHOTO
paBHoBecus. KeiliHcuanckuii kpecT. PaBHOBeCHBI 00bE€M HallMOHAJIBHOIO IPOU3BOCTBA.
Peneccuonnblii u uHGAAIMOHHBIN pa3pbiBel. [lonsaTue sddextuBHOrO crnpoca. PaBHoBecue mnpu
HETIOJTHOM WJIM M30BITOYHON 3aHATOCTH PECYpPCOB. MYNIBTHILTUKATOP aBTOHOMHOTO CIIpOCa, €ro
ompezeneHue, rpapudeckas u anredpandeckas TpakroBka. COBMECTHOE paBHOBECHE TOBAPHOTO U
JeHEe)KHOTo pBHIHKOB. [lonstne coBmectHoro pasHoBecus. Kpusbie IS m LM. Kparkocpounoe
paBHoBecue B mojenu |S-LM. Onucanue HepaBHOBECHBIX COCTOSHMN B KOHOMHUKE C MOMOIUIBIO
moxenu IS-LM.

TEMA 11. MAKPOOKOHOMMUNYECKASA ITOJIUTUKA

HeoOxonuMocTh rocynapCTBEHHOIO BMeENIaTENbCTBA B JKOHOMHKY. [lukimuueckue koneOaHus
HKOHOMHUYECKOW KOHBIOHKTYpHI. Dazbl IMKJIa, UX OCHOBHbIE IPU3HAKU. be3paboTuiia, ee u3smMepeHue
U COBPEMEHHBIE BHUbl. JKOHOMHUYECKHE U3JEPKKU Oe3paboruiibl. MuHbsnus, ee ompeaeneHue,
U3MEpEeHue, HMCTOUYHUKM U HKOHOMHYECKME NOCIEACTBHs. B3aumopeilictBue uHQIALUN U
6e3padotuiibl. Kpupas @usumrca (kpaTkocpoyHas u 1oarocpoyHas). Crabunu3anoHHas MOJIUTHKA,
ee OCHOBHbIE Lenu M 3azaud. CrepkuBamoomas M CTUMYIHMpYroIas noauTuka. duckambHas
nonauTuka. JluckpenronHas puckaabHas HOJUTHKA, €€ MHCTPYMEHTHI. Bo3aeiicTBre nucKpeinoOHHON
¢uckanbHOW  MOJNUTUKM Ha  o0llee HSKOHOMHMYECKOE paBHOBecue.  MyJbTUILIMKATOPHI
TOCYJIapCTBEHHBIX 3aKYIOK, HAJOrOB H TpaHCPepTHhIX BbiLIaT (M3 Moaenu IS-LM).
Henuckpeunonnas ¢QuckanpbHasg TMOJUMTHKA W TpoOjeMa BpeMEHHBIX JaroB. BcTpoeHHbIE
crabunuzaropsl. [TonmuTuka cOanaHcupoBaHHOTO OroKeTa. MyIbTUIUIMKATOP cOalaHCUPOBAHHOTO
6romxkera. [TonmuTtrka OropkeTHOTO NedunuTa. L{uknnyeckuii U CTpyKTypHBIN OO IKETHBIN 1e(UIIHT.
Hedunmt GromkeTa 1 rocyaapcTBeHHbIN 10ar. CriocoOb! MHAHCUPOBAHUS OIOKETHOTO Ae(uIuTa.
PaBenctBo bappo-Pukapno. D¢dext BbiTecHeHHs. J0NrocpouHble MOCIEACTBUS (UCKATIBHON
nonutuku. Kpusas Jladpdepa. Bo3zgeiictBue ¢uckanbHOM MNOIUTHKH Ha OOBEM COBOKYITHOI'O
BBIIIYCKA W YPOBEHb LIEH B JOJIOCPOYHOM IepHoJe. JleHeKHO-KpeAuTHas I[OJUTHKA, €€
WHCTPYMEHTH. Bo3zaeiicTBue AWCKPEIIMOHHOW JACHE)KHO-KPEIUTHOW TOJUTHKH Ha o0Iiee
HKOHOMHUECKOE paBHOBecHe. [leperaTouHbIil MEXaHU3M JIEHEKHO-KPEAUTHOM mouTHKH. [IpoGiema
3¢ (EeKTUBHOCTH TEpeaToOuyHOro MexaHusma. JIMKBuAHAas JIOByIIKA. VIHBECTHIIMOHHAs JIOBYIIKA.
Kpatko- 1 1onrocpounslie MOCIEACTBHS CTAOMIM3AlIMOHHOMN MOJUTUKY B Cllyyae aJalTHUBHBIX U B
cllydae palMoHaJbHBIX oXKugaHuil. M3aepxku 60ps0bl ¢ nHUsiuuen. HeauckpennonHas AeHeKHO-
KpEAUTHAs IMOJINTUKA. BpeMeHHbIE J1aru JAEHEXHO-KPEIUTHON IMOJUTUKUA. MOHeTapHOe IpaBHIIO.



CpaBHenne 3¢ (heKTUBHOCTH JICHEKHO-KPETUTHOHN U (prCKaIbHOI MOJUTUKH C TOMOIIBIO MoaenH |S-
LM.

TEMA 12. OTKPBITASA S KOHOMHUKA

Ornpezenenne BatOTHOTO Kypca. [Ipsmoii u oOpaTHBIM BaIOTHBIN Kypc. [laputeT mokymnaTenbHOM
crocoObHocT. HoMUHANBHBIN M pealibHbI BadlOTHBIA Kypc. Bunbl BamoTtHOro kypca. OTKpbITas
9KOHOMHKA ¢ (PUKCHPOBAHHBIM BAIOTHBIM KypcoM. Ee ocobenHocTH. DaKTOphI, ONpeesolne
BAIIOTHBIN KypC B Takoi SKoHOMUKe. JleBanbBalus U peBanbBanus. OTKpHITast SJKOHOMHKA C THOKUM
BAJIIOTHBIM KypcoM. DaKkTOphI, ONpEAeIIAIOINe BAIIOTHBIM KypC B TaKOW SKOHOMUKE. [lmaTexHblii
OaslaHC CTpaHbl, €ro CTpyKTypa u nokasarenu. Cuer tekyumux onepaunid. Canpio cuera TEKYIIUX
onepauuii. Cuer nBHKeHHs KanuTana. [1omoxXuTebHOE U OTPULIATENIBHOE CATIBJI0 CYETAa JBUKECHUS
kanuTana. COOTHOIIEHUE JBYX pa3/eioB miaTexHoro Oamnanca. OCHOBHOE paBEHCTBO IUIATEKHOTO
OanaHca ¥ U3MEHEHHE BaJIOTHBIX pe3epBoB. Mozens Manaemna-dnemMunra.

TEMA 13. 9)KOHOMMYECKHUI POCT

Onpenenenne HKOHOMUYECKOTO pOCTAa. OKCTEHCHUBHBI W HMHTEHCHUBHBIM pocT. DakTopbl
skoHOMHUYecKoro pocta. Mozens P.Comnoy. MccienoBanne 3KOHOMHYECKOTO POCTa C MOMOIIBIO
HEOKJIACCUYECKOW MPOU3BOACTBEHHON (PyHKIMU. [[nHaAMuKa oObema KamuTalla ¥ SKOHOMUYECKUIN
pocT. YcToWuuBbIN 3amac kanuTaia. "3070Toe npaBuwio" HakoruieHus. Pa3Butue 6a30BO Mojaenu
Conoy. Poct HaceneHus Kak UCTOYHUK SKOHOMHUYECKOTO pocTa. TeXHONOTrHYecKHil mporpecc Kak
UCTOYHHUK OKOHOMHUYECCKOI'0O pocTa. MaKPOBKOHOMquCKaﬁ IIOJIUTUKA CTUMYJIMPOBAHHUA
SKOHOMHYECKOTO POCTa.
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CIIEHUAJIBHASA (AJIA ITIPOI'PAMMBI) YACTDH

PA3JIEJI 1. TEOPUSA BEPOATHOCTEM

YactoTHasg MHTEpIpeTanus BeposATHOCTH. Kiaccuueckas BepOSTHOCTHas MoOAeENb. [[uckperHas
BEPOATHOCTHAsE MoJeib. ['eoMeTpuueckas BEpOATHOCTb. AKCHOMAaTHYECKOE IOCTPOCHHE TEOpPUU
BeposiTHOCTEN. [IoHATHE BEPOATHOCTHOrO pOCTpaHCTBa. I[oHATHE MEPBI M BEPOSITHOCTHON MEPBHI.
HezaBucumbie coObiTus. Ornepaniuu HaJl COOBITHUSIMH. TeopeMbl CIOXKEHHS M YMHOXKEHUS
BEpOSATHOCTEH. Y cloBHas BeposTHOCTH. Dopmyna momHoM BeposiTHOCTH B popmyia baiieca.
He3aBucumble ucneitanus bepnymum. HanseposiTHelee uncno ycnexos. IIpenenbHble TEOpEMBI,
CBSI3aHHbIE C UCTIBITAHUSIMU bepHyiu.

Omnpenenenue ciy4aiiHON BEJIMYMHBL. J{UCKpETHBIE M HENPEPHIBHBIE CIIy4aliHbIE BEIUYMHBI. 3aKOH
pacnpezneneHusi, GQyHKIUS pacrpeneiaeHusi, mIoTHOCTb. OCHOBHbBIE JHUCKPETHBIE W HEMpephIBHbIC
pacnpeneneHus. CBsi3b OCHOBHBIX THUIIOB pacIpeneleHui co cxeMoll bepHymn. XapakTepucTuku
HeHTpa (MaTeMaTUyecKoe OXUAaHHWe, Moja, MeauaHa). XapaKTepUCTHKU pa3dpoca (pa3max,
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JHCTIEpCHs, CTaHAAPTHOE OTKJIOHEHHE). XapaKTepUCTHKH (OpMBbI pacripenesneHus (dKciece,
Bapuanys, acuMMmeTpust). [IoHsTHe KBaHTHIIM U KPUTHUYECKON TOUYKH paclpeleIeHusl.

OyHKIMM OT CIy4yallHOM BEJIMYMHBL. MHOroMepHas cCiy4yaiiHas BeIM4YMHA M €€ 3aKOH
pacnpezenenus. MHOromepHoe HopManbHOE pacnpenenenne. He3aBuCMMOCTD cirydaliHbIX BEJIMYMH.
Kosapuanus. Koppemnsuus.

VY cl10BHBIE paclpeiesIeHUs U YCIOBHBIE MATEMAaTUYECKUE OXKUAAHHUS.

Bunpl cxogumoctu ciydaliHBIX BEJIWYMH (CXOAMMOCTb IO BEPOSATHOCTH, IO PACIpPENEICHHIO, C
BEPOSITHOCTBIO OMH). 3aKOH OosbIIMX yncell. LleHTpanbHas npeaenpHas Teopema.

PA3JIEJ 2. MATEMATHUYECKAS CTATUCTUKA

Mertonbl cOopa naHHbIX. THUNMYHBIE OLIMOKM, BO3HUKaroUMe Npu cOope naHHbIX. [loHsTns
TeHEepaIbHOW COBOKYIHOCTH W BBIOOPKM. (OCHOBHBIE YHCIIOBBIE XapaKTEPHUCTUKUA BBIOOPKU
(BBIOOpOYHOE cpelHee 3HadyeHue, BBIOOPOYHAs MOAAa M MeAuaHa, BbIOOpOUYHas AMcIEepcus,
BHIOOPOYHBIE MOMEHTHI) U UX CBOWCTBA. DMIUpHUYecKas QyHKUUS pacupesencHust U e€ CBOICTBa.
Teopema ['nmuBenko-Kanrtennu. Bapuannonnsiii psia. [lonarue TouedHoit oneHku. CBOWCTBA OLIEHOK:
HECMEIICHHOCTh, COCTOSITENIbHOCTh, ACUMITOTHYECKAs HOPMAIBbHOCTh. D((EKTUBHOCTH OIEHOK.
HepapencrBo Pao-®pemie-Kpamepa.

OcHoBHBIE pacIipe/ieleHus], CBSI3aHHbIE ¢ HOPMaJIbHBIM: pacnpenenenue [lupcona ("xu-kBagpar"),
pactipenenenue Crbronenta (t-pacnpenenenue), pacnpenenenue Pumepa (F-pacnpenenenue).
CBolicTBa KOHEUYHOH BBIOOPKU U3 HOPMaJIbHOW FeHepabHOM COBOKyIHOCTU. Teopema Puiiepa.
OCHOBHBIE METO/IbI IOCTPOEHUS TOYEUHBIX OLIEHOK: METO/I MAaKCUMAaJIbHOTO IIPaBOII0100us, METO
MOMEHTOB. CpaBHUTENIbHBIN aHAIN3 OLEHOK, 10TY4aeMbIX JaHHBIMU METOJaMHU.

[TonsiTe WHTEPBAaJIbHOW OLIEHKH: JOBEPUTEIIBHBIM HHTEPBAll M JOBEPUTENIbHAs BEPOSTHOCTD.
TouHble U aCUMIITOTUYECKUE JOBEPUTEIIbHBIE UHTEPBANbI. [IpuMepbl MOCTpOEHUsT JOBEPUTENBHBIX
MHTEPBAJIOB JUIsl HEW3BECTHBIX IIapaMETPOB 3aKOHOB pacnpeneneHus. MHrepBanbHas oneHKa
K03 (ppHIIMEHTA KOPPEISAIUH.

[TpoBepka rumore3 W JoBepuUTENbHbIE MHTEpBajbl. OOLIas cxemMa MOCTPOECHUS CTAaTHCTUYECKOTO
kputepus. OmMOKM NEPBOrO0 M BTOPOrO pojJa, MOUIHOCTh KputTepus. Kpurepuil oTHOLIEHUS
npasgomnonodusi. Teopema Helimana-Ilupcona. IlpoBepka rumore3 o 3HAUYEHUSX HEM3BECTHBIX
napaMeTpoB Ui 0HOM U NBYX BbIOOpoK. Kputepuu cornacus Ilupcona u Konmoroposa. Kpurepuu
OJIHOPOZHOCTH.

PA3JIEJI 3. SDKOHOMETPUKA

CraTtucTudeckre CBOMCTBA OLIGHOK IIapaMETPOB PErpECCHMOHHON MOJENN: HECMELEHHOCTb,
COCTOSITENIBHOCTb, 3(pPekTUBHOCTD. J[Ba MOJX0Aa K MOJYyYEHUIO CTATUCTUYECKUX BBIBOJOB: TOUHBII
U TpUOIMKEeHHbIN (acumnroTuueckuil). Metoq Hammensinux kBajapatoB (MHK). Knaccuueckas
JUHENHHas MOJenb napHouW perpeccun. Teopema ['aycca—MapkoBa: CBOWMCTBAa OLIEHOK
pPEerpecCHOHHBIX  K03((duUIMeHTOB.  BbluMcieHne  CTaHZapTHBIX — OMIMOOK  JUIL  OIIEHOK
KOA((PUILIMEHTOB.

Knaccuueckas nuHEWHass MOEIb MHOXKECTBEHHON perpeccun. @opmyiibl 1 Beruncienuss MHK-
OIIEHOK KOX(D(PHUITMEHTOB perpeccuu B MaTpuyHOM 3amucu. Teopema ['aycca — MapkoBa mist
MHOXECTBEHHOW  perpeccuu. HecmerneHHas OLEHKa JUCHEPCHUHM  CIyd4aifHOW  OLIMOKH.
Craructnueckue coiictBa MHK-0OLEHOK: HECMEIIEHHOCTh OLIEHOK, KOBAapHAllMOHHAs MaTpHIA
BEKTOpa OleHOK Koddduuuentos. Koddduuuents: R? u ckoppextuposanbiii R%. Tloctpoenne u
MHTEPIIPETALNs TIOBEPUTEIbHBIX UHTEpBaoB. [IpoBepka 3HauMMOCTH KO3 UIIMEHTOB perpeccun
(t- u F-xpurtepun). [IpoBepka 3HaUMMOCTH ypaBHEHUs perpeccuu. [IpoBepka TMHIIOTE3bl O HATMYUH
OJIHOTO WJIM HECKOJIbKMX JIMHEHHBIX OrpaHrueHuil Uit KO3PPUIINEHTOB JIMHEHHOW perpecCuOHHOMN
MOJICIIN.

MynbsTukomnuHeapHocTb. OUKTHUBHBIE NepeMeHHble. HenmuueitHble mozenu (Jorapudmuueckas,
nojynorapupmuuekas u apyrue). HMureprperanus Kod()(UIMEHTOB B MOJIETH PErpeccuu.
[TocnencTBust OMMOOUHON crieru(DUKAITNA MOJICIIH.

I'erepockenactuunocts. [locnencTBus rerepockenactuyHocTH (cBoiictBa MHK-omenoxk u mx
CTaHJapTHBIX OIMOOK). BhIsiBIIeHNE TeTepoCcKe1aCTUYHOCTH: TpaduiecKil aHaIN3 PerpecCUOHHBIX
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OCTaTKOB, TeCT Yaiita. B3BeleHHbI METO] HAUMEHBIINX KBaApaToB. COCTOATEIbHBIE B YCIOBUAX
TreTEPOCKETACTUYHOCTH CTAaHJAPTHBIC OIIMOKU OIICHOK KOA()(HUITMEHTOB (CTaHAAPTHBIE OIMMUOKH
Vaiira).

Croxactuyeckue OOBICHSIOUIME IEepeMeHHbIe. JK30T€HHbIE M OSHIOTCHHbIE OOBACHSIOIINE
nepemennble. HecocrosirensHocts MHK-0o11eHOK K03((UIIMEHTOB NPU SHAOTEHHBIX NEPEMEHHBIX
(mocnencTBUsT KOPPEIMPOBAHHOCTU OOBSCHSIONIMX IEPEMEHHBIX M CIy4YallHbIX OHIMOOK).
JByxmarossiii MHK. CBolicTBa 011€HOK, IT0JIydeHHBIX AByx1iarosiM MHK.

Acumnrrornyeckue csorictBa MHK-onmenox. OO0OoOIieHHas IUHEWHHAas MOIEb MHOKECTBEHHON
perpeccuri 1 OOOOIICHHBIM METOJ HaWMEHBIIMX KBagpaToB. JlOCTYmHBIN (peann3yeMslii)
00001menarii MHK.

Bpemennoii pan. Onpenenenust U npumepbl. CTallMOHAPHOCTh U HECTALMOHAPHOCTh. EqMHMUYHBIE
kopHH. IIpomeccer AR(p), MA(q), ARMA(p,q). Onpenenenus, cBOWCTBa, aBTOKOPPEIAIIUOHHBIC
¢yaknun (ACF) u gactable aBTokoppensiuonnbie GyHkiuuun (PACF). Cnyuaiinoe OnmykmaHue.
[Iponecc, muTerpupoBanubiii mopsiaka k. Ilpomecc ARIMA(p.k,q). TectupoBanue eIMHHYHBIX
kopueil. Tect luku — @ymnepa. Paciupennsiii rect uku — @ymiepa. [Ipouenypa naeHTHGUKAIMNA
Mozaeinu ARIMA. IIporno3upoBanue B Mojiensix ARIMA.
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