MockoBckuii rocyaapcTBeHHbli yHuBepcuTeT uMeHd M.B.JlomoHocoBa
JKOHOMHUYeCKHH GaKyabTeT
Maructparypa
Hanpasienue «JKOHOMHKA»
IIporpaMma BCTYNUTEIbHOI0 HCIIBITAHUS «AHAJM3 JAHHBIX B JKOHOMHUKE»

OBLIAA (1)1 HAITPABJIEHUSA) YACTD

TEMA 1. HOBEJIEHUE NIOTPEBUTEJIA

®yukiua none3Hoctu. [IpenensHas HopMa 3amenienus. brokeTHoe orpannyeHne Makcumu3anus
MIOJIE3HOCTH M ONTHUMYM MOTPEOHTENs. Y CIOBUE BHYTPEHHETO M KPaeBOro ONTHMYyMa IMOTPEeOUTEs.
Kpussie "noxon - motpebieHue" u kpuBble DHrems. [IoHsSTHE HOpMaabHBIX TOBApOB U TOBAPOB
Hu3med kateropuu. IloHstue HeoOXoauMbIX Onar M mpeameroB pockomu. Kpusble "neHa -
noTpebaeHue" u KpuBble crpoca. [loHsTHE OOBIUHBIX TOBapoB W TOBapoB [uddena. DddexTs
3aMeleHus u foxona no Xukcy u Ciynkomy. @yHkiuu crpoca no Mapmamty u Xukcy. Y paBHEHHE
(toxaectBo) Ciynkoro. IlepekpectHpie 3¢ (dEeKTHI M3MEHEHHUS II€HBI, 3aMEIIEHUS W J0XO0Ja.
VYpaBuenue Crayukoro ansi nepekpecTHbiXx 3¢¢exrtoB u "o6ob6meHHoe" ypaBHeHHe CIyLKOTo.
AJbTepHATUBHBIC CITIOCOOBI M3MEPEHUS 0JIATOCOCTOSHUS IOTPEOUTENIS: TOTPEOUTEITHCKUI H3ITUIIICK,
KOMIICHCUPYIOIIasi W OKBHBAJIICHTHAs Bapuanuu (WM3MeHeHHs) 1oxonaa. MHAWBHIyalbHBIA U
PBIHOYHBIN CHPOC. DIACTUYHOCTH CIIPOCa: MO IeHe (MpsMas U IepeKpecTHast), o T0XO0ay.

TEMA 2. IPOU3BOACTBO U ®PUPMA

[IpowsBonacTBenHas ¢ynkus. IlpenenbHas HOpMa TEXHOJOTMYECKOTO 3aMEIIeHHUs. 3aKOoH
yObIBaro1eil mpeaenbHol Mpon3BoanTenbHOCTH. OTaua OT MacuTaba: BO3pacTaroas, HeM3MeHHast
u yoObBaromas. MuHuManbHBIA A(PEeKTUBHBIA MacmTad mpou3BojcTBa. (OCHOBHBIE BHUIBI
NPOM3BOJCTBEHHbIX (QYyHKIMK (nuHeiiHas, JleontheBa, Ko606a - Jlyrmaca), ux CBOMCTBa.
OnacTUYHOCTh 3amelneHus (axktopos. [IpousBoacTBeHHas (yHKUIMS M TEXHHUYECKHH Iporpecc.
Tunsl TexHudyeckoro mporpecca. M3okoctel. M3nepxkun B KopoTkoM mnepuone. CpoiicTBa u
B3aMMOCBSA3b OOUIMX, CPEIHUX M MPEAETbHBIX u3aepkek. V3nepKKu B JOJITOCPOYHOM MEPUOJE.
CBoiicTBa 00IIMX M CPETHHUX TOITOCPOUHBIX U3AEPKEK MPU PA3TUUHBIX TUIIAX OT/IA4M OT MacIuTada.
3amaya MaKCMMU3AllMK BBIITyCKa MPU OTPaHUYEHUH 0 pecypcaM. 3ajadya MUHUMM3AIUHN U3EPKEK
npu (GUKCHPOBaHHOM BhINycke. [loHsATHE ycnoBHOro cmpoca Ha pecypcbl. DyHKIHS TPUOBLIH.
Makcumuzanus npuObun U QYHKIUHM cripoca Ha pecypcebl. M3ompodutel. Onpenenenue oobema
BBIITyCKa KOHKYPEHTHOW (pupMoi, MakcUMH3HMpyomeil npudsub. KpaTkocpouHoe mpeanoxeHue
¢upmbl. KpuBas KpaTKOCPOUHOTO MpPEAOKEHUS (QUPMBI MPH KBA3UIOCTOSHHBIX H3JEPIKKaX.
Jlonrocpo4yHoe npeangoxeHne GupMsl.

TEMA 3. PBIHOYHBIE CTPYKTYPbI

CoBeplieHHass KOHKYPEHIUS: IPEANOChUIKN Mojenn. KpuBast mpeasioxkeHus: KOHKYPEHTHON OTpaciu
B KOpPOTKOM nepuojne. JloJrocpouyHoe paBHOBECHME KOHKYPEHTHOM oTpaciu. M3nuiiek
MPOU3BOAUTENS] B JUIMTEIbHOM TNIEPHOJIE M SKOHOMHUYECKass peHTa. LleHoBas »31acTUYHOCTD
npeioxkeHuss. O¢P(GEeKTUBHOCTh COBEPIICHHON KOHKYPEHIIMH B MPOM3BOACTBE U Pa3MEIICHUU
pecypcoB. BrnusHue Ha paBHOBECHE KOHKYPEHTHOW (UPMBI M OTpacid, OJarocOCTOSTHHE
noTpeOuTeNne, MPOU3BOAUTENCH W OOIIECTBA B IIEJIOM HAJIOTOB W CyOCHIuW (MIOTOBAapHBIX H
AKKOPAHBIX), IEH “Toja” M [EeH “TOTOJIKA”, MMIIOPTHBIX MOIUIMH ¥ KBOT. BeIOOp MOHOMOMMCTA,
MaKCHMHU3HUPYIOUIET0 MpUObLIb, B KOPOTKOM U JAJIUTEIBHOM Nepruoaax. MOHOMOMMS ¢ HECKOIbKUMHU
3aBoJlaMH. MoOHoOMNoJIbHAs BiacTh M ee u3MepeHue. ColHalbHbIE H3JEPKKH MOHOIMOJIU3ALUU.
PerynupoBanue MOHOMONUU U 3KOHOMHYecKas 3(P(GeKTUBHOCTh. EcTecTBEeHHass MOHOIONUSA U
auiaemMMma ee perynupoBaHus. LleHoBass NUCKpUMHHALMA IIEpBOM, BTOPOM M TPETbEU CTEIEHHU.
Onurononusi ¢ 3aKpbITBIM BXOJOM, OPHUEHTHPOBAHHAs HA BBIIYCK KaK CTPaTErHYeCcKyro



nepemennyto: Moaenmu Kypuo m Illtakens6epra (CtaknbOepra). LleHoBass onuromosvs: MOIENb
Beprpana, mozmens nmaepcTBa B IeHax. Kaprenb, MakCUMU3MPYIOUIMHA COBOKYITHYIO HPUOBLIb
orpaciai. MOHOMOIUCTHYECKAs] KOHKYPEHIHsI, JOJTOCPOYHOE paBHOBeCHE (GUPM M OTpacid B
MOJEIIAX  MOHOIIOJUCTUYECKOM  KOHKYpEHUMH. MOHONOIUCTUYECKAs]  KOHKYPEHLMS U
3 PEKTUBHOCTD.

TEMA 4. YYUET ®AKTOPA BPEMEHU, HEOIIPEAEJEHHOCTHU U PUCKA
MexBpeMEHHbIE CpaBHEHMsI CTOMMOCTeH. byaymas u Tekymas crouMoctd. [IpuHumn
JUCKOHTUpOBaHUsA. PealbHass W HOMUHaJbHAs CTaBka IpoleHTa. Tekymas ¢ 4YucTas
nuckoHtupoBanHas croumocth (PDV u NPV). Bayrpennsss Hopma okymaemoctu (IRR).
Pacnpenenenne mnoTpeONeHUsT MEXIY HACTOALUIMM M OyIymmM mnepuoaaMu. brojkeTrHoe
OTpaHMYEHUE, U ONTHUMYM IOTPEeOUTENs MpU MEXBpeMeHHOM BbIOOpe. [IpunsTtue perenuii B
YCIOBUAX HeomnpeneneHHocTu. OxunaemMas CTOUMOCTh U (DYHKIMS OKHIAEMOH IOJIE3HOCTH (OH
Heiimana—MoprenmrepHa. TeopeMa okuaaemMoil nojae3HoCcTH. [leHeKHbIe JIOTepen U OTHOIIEHUE K
pucky. OTHOILIEHHE K PUCKY U €ro u3MepeHue. be3puckosblil skBuBaneHT. [Ipemus 3a puck.

TEMA 5. OBIIEE PABHOBECHUE, DOP®PEKTUBHOCTb U OBIIECTBEHHOE
BJIATOCOCTOSIHUE

Mojenb KOHKYPEHTHOTO PEIHOYHOTO paBHOBecHs Banbpaca. DddexktuBnocts mo Iapeto. [Tapero -
ontumanbHbie, [lapeTo - HeaddekTuBHBIE U [lapeTo - mpeanoYTUTENbHBIE COCTOSHUS. DKOHOMUKA
obmena. DddekTuBHOCT, B MOTpebOaeHuu. [[uarpamma DKyopTa, siIpo, KpuBas KOHTPAKTOB.
YcnoBus poctmkenus Ilapero - sddexTuBHOCTH B moTpeOnenun (oomene). DPPEeKTUBHOCTH B
pou3BoJCTBE. Jnarpamma DmpkyopTa Al IPOU3BOJCTBA, KpUBasi MPOU3BOICTBEHHBIX KOHTPAKTOB,
ycnoBus JocTikeHus Ilapero - 3QeKTHBHOCTH B MPOU3BOJACTBE (B pacIpeesieHUH PECYPCOB).
VYcenoBus goctmxenus [lapeto - onTUMaIbHOM CTPYKTYpbl BblllycKa. [lepBas u BTOpas Teopemsl
HKOHOMHYECKON TEOpHH OJIaroCOCTOSHHUSL.

TEMA 6. BHEIIHUE D®®EKTbI

[Nonsarue BHemHUX 3¢ dexToB. BHemHne 3 pexTsl B IPOU3BOJACTBE U B oTpediaeHuu. Tpu B3rusaa
Ha mpoOyieMy BHEmHHX 3¢ ¢deKkToB. BO3MOXHOCT, HMHTEpHAIM3alMK BHEMHUX JS(OPEKTOB H
HEOOXOIMMOCTh TOCyIapcTBEHHOro peryiaupoBanusa. Hamor Ilury. «Teopema» Koy3za u ee
OTpaHUYEHUS.

TEMA 7. 9) KOHOMMKA C OBIIECTBEHHBIMU BJIAT AMHA

XapakTepuCTUKU YHUCTOro oOOImecTBeHHOro Omara. Buabel oOmecTBeHHBIX Osiar. [ 'paHuIibr
MPeIOoCTaBlIeHUsT 00IIecTBEHHOro Oyara. PopMUpOBaHHWE PHIHOYHOTO CIpOca Ha OOIIECTBEHHOE
Osaro. YacTuuHOE paBHOBECHE Ha PBIHKE 00IecTBeHHOTo Ojara. D¢ ()EKTHUBHOCTh B SKOHOMHUKE C
0OIIIECTBEHHBIMH OJIaraMu.

TEMA 8. MAKPOOKOHOMMYECKUE INOKA3ATEJIN

PeanbHblil U IEHEKHBIN CeKTOpa B 3KOHOMHKE. KpyrooGopor moxonoB u pacxonoB. OCHOBHBIE
PBIHKH PEAJIBHOTO CEKTOpA: PBIHOK TOBAPOB M YCIYTI M PBIHOK pecypcoB. OTKpbITass U 3aKpbITas
skoHOMHKa. [ToTokM 1 3amackl B MakposkoHomuke. HanmonansHoe 6orarctso u BBIL. BBIT u BH/I.
Vpogens 11ieH. edastop BBII u nHmekc nmorpeOUTENbCKUX IIeH, UX pa3inuus. HomMuHanbHBIE U
peabHbIC BEJIMUYUHBI B DKOHOMUKE.

TEMA 9. MUKPOOKOHOMHUYECKHUE OCHOBbI MAKPOOKOHOMMUKH

[otpebuTensckuii cripoc. Ilpocras keitHcnanckas Mozenb GyHKIMU MOTPEOICHHS U €€ HEJJOCTaTKH.
Teopuss MexxBpeMeHHOTo BbIOOpa W.Dumepa. Teopus mepmaHeHTHOro aoxoaa M.DpuameHa u
TUIIOTE3a XU3HEHHOro mHukia MopwibsHu. MHBECTHULIMOHHBIN crpoc. Teopusi pEHTHOW LIEHBI
kanutana. Teopuss q ToOuna. IlpemenvHas 3ddexkTHBHOCT, KamuTajda (BHYTPEHHSS HOpMa
JIOXOJTHOCTH WHBECTUIIMOHHOTO TmpoekTa). MuBecTurnmonHnas ¢yHknus B Moaenu KeiiHca.
MUKpOIKOHOMHYECKHE OCHOBBI (DOPMUPOBAHMSI COBOKyHmHOro mnpeanoxkeHus. (CoOBOKymHOe
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MpeJIOKEHNE B HEOKJIACCUYECKOM MOJIeH. Y CTAaHOBJIEHUE PAaBHOBECHS Ha PbIHKE TPy/Aa C THOKOM
3apruiatod. JlonrocpouyHast KpuBasi COBOKYNMHOIO npeqioxkeHus. COBOKYIHOE NpPEIJIOKEHUE B
KeiiHcmaHckoi mozenu. Crnpoc Ha TPya B YCIOBHUSX HEMOJHOM 3aHATOCTH M HETHOKHMX 3apruiaT.
Kparkocpounas kpuBasi COBOKYITHOTO TpejyioxkeHus. Teopuun cinpoca Ha JeHbru. KonnuectBenHas
teopus AeHer. [IpuHIMN HEHTpaIbHOCTH NIeHer. YpaBHeHHEe oOMeHa. KemMOpumKckoe ypaBHEHHE.
[opTdenbHplii MOIX0 K aHATTU3Y CIIpoca Ha AeHbI'u. PakTopsl cripoca Ha AeHbru. Monens baymors-
Tobuna. @yHkums crnpoca Ha neHbru. Ilpemmoxenue aeHer. M3mepeHne NpeioKEHUs IEHET.
JHenexnas 0Oa3za u JAeHexHas Macca. JleHexxHble arperaThl. Poinb OaHKOBCKOHM cHcTeMBI B
dbopMupoBaHUU TIpeAsiokeHUs neHer. lleHTpanbHblli 0aHK, ero ocHoBHble (yHKuMU. CucTteMa
KOMMepueckux OaHkoB, ee ¢yHkiuu. Co3naHue JeHer OaHKOBCKOW cHCTeMOU. Jlemo3uTHBIM
MYJIbTUIUIMKATOP. JIeHEKHBIA MYIbTUIUIMKATOP.

TEMA 10. OCHOBHBIE MOJEJIM OBIIET'O MAKPOOKOHOMHNYECKOI'O
PABHOBECUSA

Mogens AD-AS. CoBOKYyNHBIH CHpOC: ONpEAEICHHUE, KOMIIOHEHTHI, Tpaduk. I[IpuunHbI
OTPULIATENIBHOIO HAKJIOHA KPHUBOW COBOKYITHOTO crmpoca. DakTopbl, BBI3BIBAIOIINE H3MEHEHHE
COBOKYMHOTO cripoca. COBOKYITHOE MpeIoKeHue: onpeaesneHue, rpadpuk. GakTopsl, BbI3IBAIOIINE
W3MEHEHUE COBOKYITHOTO MpeaiokeHus. Makpo3KOHOMHYECKOE paBHOBecHe B monaenn AD-AS.
PaBHOBeCHBI ypOBEHb II€H U PAaBHOBECHBI OOBEM COBOKYITHOTO BHIMyCKa. KpaTkocpouHoe u
JlorocpouyHoe paBHoBecue. 3akoH Cast. KpaTkocpouHble W JOJATOCPOYHBIE MOCIEACTBUSA IIOKOB
COBOKYITHOTO CIpoca M COBOKYNHOIo npepioxeHus. KeilHcHMaHcKas MOJENb KpaTKOCPOYHOIO
paBHOBecus. KeliHcuanckuii  kpecT. PaBHOBEeCHBIE 00BEM HAIIMOHAJIBHOTO IPOW3BOJICTBA.
Penieccronsbiii 1 MHQIAMOHHBINA pa3pbiBbl. [loHsaTHe >ddexTnBHOTO cripoca. PaBHOBecue mpu
HEMOJHOW WM M30BITOYHOI 3aHSITOCTH pecypcoB. MyNbTHILUIMKATOP aBTOHOMHOTO CIpOCa, €ro
orpenenenue, rpaduyeckas u anredpandeckas TpakToBka. COBMECTHOE paBHOBECHE TOBApHOTO U
JIEHe:)KHOTO pbIHKOB. Ilonsatne coBmectHoro paHoBecus. Kpubie IS m LM. Kparkocpounoe
paBHoBecue B Monenu [S-LM. Onucanue HEpaBHOBECHBIX COCTOSIHMM B DKOHOMHUKE C ITOMOILBIO
monenu IS-LM.

TEMA 11. MAKPOSKOHOMMNYECKAS MOJIUTUKA

HeoOxoaumMocTh ToCyapCTBEHHOIO BMEIIATEIbCTBA B SKOHOMHKY. Llukimndeckue kosneOaHus
HYKOHOMHYECKOHN KOHBIOHKTYPBI. Da3bl IUKIIA, UX OCHOBHBIC MTpU3HAKU. be3paboTuiia, ee n3MepeHue
U COBPEMEHHbIE BUJbl. DKOHOMHMYECKHE M3ACpKKU Oezpabortuipl. MHDnsAuus, ee ompeneieHue,
U3MEpEHNe, WUCTOYHHKM M JKOHOMHUYECKHE TMOCIEACTBUS. B3aumonelcTBue uHIAIUU U
6e3padoruipl. Kpupas Ousummrca (KpaTkocpodHas u nonarocpoyHas). Ctaduau3anroHHast OJMTHKA,
€¢ OCHOBHBIE Ieinu W 3amauu. ClaepKHWBamIias ¥ CTUMYIUpPYIOMas MoMuTHKa. DuCKalbHAS
noymThka. JluckpenmonHas GprckaabHas MOJUTHKA, €€ HHCTPYMEHTHI. Bo3nelicTBre JUCKPEITMOHHOM
duckanpbHOW TOMUTUKA HA  O0IIee DKOHOMHUYECKOE paBHOBecHe. MYyIbTHUILIUKATOPHI
FOCYJapCTBEHHBIX 3aKyINOK, HaJoroB W TpaHchepTHhIX BbILIAT (M3 Momenu IS-LM).
Hemuckpenronnass (QuckanbHas TOMUTHKA U MpobiemMa BPEeMEHHBIX JIaroB. BcTpoeHHBIE
crabmimm3atopsl. [lomuTuka cOamancupoBaHHOTO Or0/KeTa. MyJIbTUIUIMKATOP COATaHCUPOBAHHOTO
oromxera. [Tomutrka OropkeTHOrO Nedunuta. Liukindeckuii 1 CTpyKTypHBIH OO IKETHBIN 1e(DUIIHT.
Jedunut GromkeTa u rocy1apcTBeHHbIN 10T, Crioco0b! (hMHAHCHPOBAaHUSI OI0KETHOTO JACPUITUTA.
PaBenctBo bappo-Puxapno. Dddext BbiTecHeHHs. J0NTOCpouYHBIe MOCIEACTBUS (PUCKATBHON
nosmtuku. KpuBas Jladpdepa. BoznmelictBue ¢(uckanbHOW MOJMUTHKH HAa OOBEM COBOKYITHOTO
BHIIYCKA WM YPOBEHb IIEH B JIOJITOCPOYHOM Tmepuoje. JleHexKHO-KpeAWTHAs TMOJUTHKA, €€
WHCTPYMEHTHI. Bo3meicTBHe AUCKPEIIMOHHOW JCHEKHO-KPEIUTHOW TOJUTHKH Ha oOIee
HKOHOMHUECKOE paBHOBecue. [lepeaTounblil MeXaHU3M JIEHEKHO-KPEIUTHOM monuTHKH. [IpoGiema
3¢ dexTUBHOCTH NepeaaTouHoro Mexanusma. JIukBugHas noByuika. VHBeCTHIIMOHHAS JIOBYIIKA.
KpaTko- u 1oirocpodHbie MOCIEICTBUS CTAOUITU3AMOHHON MOJMTUKY B CIy4yae aJIallTUBHBIX U B
cilydae palmoHaIbHBIX Okuanuid. M3aepxku 60pu0bl ¢ nHbIsAIIMENH. HemuckpennonHas 1eHexHo-
KpeWTHAs MOJIUTUKA. BpeMeHHbIe Jaru ACHEKHO-KPEIUTHONW MONUTUKUA. MOHETapHOE MPaBHIIO.



CpaBaenue 3pGeKTUBHOCTH JCHEKHO-KPEIUTHON U (PHCKAITBHON TOJIUTUKH ¢ TTIOMOIIBI0 Mozenu IS-
LM.

TEMA 12. OTKPBITASA DKOHOMUKA

Omnpenenenue BamoTHOrO Kypca. IIpsMoii u oOpaTHblil BamoTHbIN Kype. [lapureT moxynarensHoON
criocoOHocTH. HOMUHANBHBIN B peasibHBIA BaTIOTHBIN Kypc. Bumbl BamoTHOro Kypca. OTKphITas
HKOHOMHKA C (PUKCHPOBAHHBIM BaIOTHBIM KypcoM. Ee ocobenHocTu. DakTophl, Onpeensionme
BaJIIOTHBIN KypC B TaKOW S5KOHOMHUKE. J{eBanbBarus 1 peBaibBaius. OTKpbITas SJKOHOMHUKA C THOKHM
BAIIOTHBIM KypcoM. (DakTOpsl, ONpEAeIIONe BAIIOTHBIM KypC B TaKOW SKOHOMUKE. [lnmaTexHblii
OanaHc CTpaHbl, €r0 CTPYKTypa M nokasarenu. CueT Tekymux onepanuil. Canabio cuera TEKyLIMX
onepanuil. Cuet ABMXKEHUs KanuTana. [1o10XKUTENbHOE U OTPULIATENBHOE CAlb/I0 CUETA IBHXKEHUS
kanuTana. CoOTHOLIEHNE JBYX pa3zeiioB IUIaTeKHOro Oananca. OCHOBHOE PaBEHCTBO IIATEXKHOIO
OanaHca M U3MEHEHHUE BATIOTHBIX pe3epBoB. Moaens Mannemna-dnemMunra.

TEMA 13. 3 KOHOMWYECKH POCT

OnpeneneHne HKOHOMHUYECKOTO poOCTa. OKCTEHCUBHBIM W HMHTEHCHUBHBI pocT. DakTopsl
skoHOMHUYecKkoro pocra. Moaens P.Conoy. HccnenoBanne 3KOHOMHUYECKOTO POCTa € MOMOIIBIO
HEOKJIaCCUYECKON MPOM3BOACTBEHHON (pyHKIMH. /[nHamMuka oObeMa KamuTala U SKOHOMUYECKUN
pocT. YCTOWUYMBBIN 3amac KamuTtaia. "30510Toe mpaBmio" HakoruieHus. Pa3Butue 6a3oBoi Moaenu
Conoy. Poct HaceneHMsl Kak UICTOYHMK SKOHOMMYECKOTO pocTa. TeXHOIIOrMuecKuid mporpecc Kak
UCTOYHMK JKOHOMMYECKOTO pocTa. MAaKpOSKOHOMHYECKAs] IOJUTUKA  CTUMYJIMPOBAHHUS
HKOHOMHYECKOT'O POCTA.
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CIHEIIUAJIBHASA (AJI ITPOT'PAMMBI) YACTD

PA3JEJI 1. TEOPUSA BEPOSAITHOCTEM

YacroTHass MHTEpHpeTanus BepOATHOCTH. Kitaccuueckas BepOSTHOCTHass Mognenb. JluckperHas
BEPOATHOCTHAsE Mojeib. ['eoMeTpuueckas BEpOATHOCTb. AKCHOMAaTHYECKOE IOCTPOEHUE TEOpUU
BeposATHOCTEH. [ToHsATHE BEPOSITHOCTHOTO MPOCTpaHCTBA. [IoHATHE MEPBI K BEPOSITHOCTHOW MEPHI.
HezaBucumble coObiTust. Onepanuu HaJl COOBITUSMH. TeopeMbl CIOXKEHHS M YMHOXCHHUS
BEPOATHOCTEH. Y cloBHas BepossTHOCTH. Dopmyia motHoN BeposiTHOCTH B (popmyita baiieca.
HesaBucumsle ncnsitanus bepnyinu. HausepostHelmee yucio ycnexos. lIpenensHble TeopeMsl,
CBSI3aHHBIE C UCIBITAHUAMH bepHyium.

Omnpenenenue ciy4aiiHON BEJIMYUHBL. J[MCKpETHBIE M HENPEPHIBHBIE CIIy4YailHbIE BEJIMUUHBL. 3aKOH
pacnpenenenus, GyHKLUUS pacupeneneHusi, II0THOCTb. OCHOBHBIE TUCKPETHBIE U HENpPEPBIBHbIE
pacnpenenenus. CBsi3b OCHOBHBIX THUIIOB paclpeneneHuil co cxemoil bepnymim. XapakTepucTuku
neHTpa (MaTeMaTHYeCKOe OXXHJIaHHWE, MOJia, MeIuaHa). XapaKTepUCTUKH pa3dpoca (pa3Max,
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JUCIIEPCHs, CTaHIAApPTHOE OTKJIOHEHHE). XapaKTepUCTHKH (OpPMBI pacrmpeaeneHus (dKcIecc,
Bapualus, acuMMeTpus). [loHsTHE KBaHTWIM U KPUTUUECKOU TOUKHU PACTIPECIICHHUS.

@OyHKIIMM OT CIy4YalHOW BeJIWMYMHBL. MHOroMepHas cliyyailHas BEJIMYMHA M €€ 3aKOH
pacnpenenenus. MHOroMepHOe HopMalibHOE pacnpenesieHrue. He3aBucCuMocCTh cily4ailHbIX BEJIMYKH.
KoBapuanus. Koppensuus.

VYcnoBHBIE pacnipeiefieHHs U YCJIOBHBIE MATEMATHUYECKUE OKUIaHUS.

Bunel cxogumocTu ciaydyallHBIX BETUYMH (CXOJMMOCTH IO BEPOSATHOCTH, MO pAaCIpeleieHHIO, C
BEPOSATHOCTHIO OJTMH). 3aK0H OonbIuXx yrcen. LleHTpanbHas npeneiabHas TeopemMa.

PA3JIEJI 2. MATEMATHUYECKAS CTATUCTUKA

Metoapl cbopa naHHBIX. TUNHYHBIE OIIMOKHM, BO3HUKAMOIIME Npu cOope naHHbIX. [loHATHA
reHepalbHOW COBOKYMHOCTH U BBIOOpKH. OCHOBHBIE UHCIOBBIE XapaKTEPUCTUKH BBIOOPKH
(BbIOOpOUHOE cpenHee 3HAa4YeHUE, BBIOOPOYHAS MOAAa M MEOUaHa, BHIOOpOYHAs AMCIIEpCHs,
BbIOOPOYHBIE MOMEHTBI) U UX CBOWCTBA. OMIupHueckas QyHKIMs pacnpenesieHus U e€ CBONCTRA.
Teopema ' muBenko-KanTennu. Bapuanuonnsiii psaa. Ilonstue Toueunoii ouenku. CBoiCTBa OLIEHOK:
HECMEILIEHHOCTb, COCTOSITEIbHOCTh, ACUMIITOTHYECKas HOPMaJbHOCTb. D(PPEKTUBHOCTH OIICHOK.
Hepasenctso Pao-®peme-Kpamepa.

OcCHOBHBIE pacmpe/eieHus, CBI3aHHbIE ¢ HOpMaJIbHBIM: pacnpenencHue [Tupcona ("xu-kBagpat"),
pacnpenenenue CreroneHTa (t-pacnpenenenue), pacnpenenenue Pumepa (F-pacnpenenenue).
CBoiicTBa KOHEYHOUW BBIOOPKHU M3 HOPMAIBHOU FeHEPAIbHON COBOKYITHOCTH. Teopema duiepa.
OCHOBHBIE METO/IBI IOCTPOCHUS TOYCUHBIX OIL[CHOK: METO MaKCUMAJILHOTO MPABIONOA00US, METO/T
MOMEHTOB. CpaBHUTENBHBIN aHAIN3 OLICHOK, IOJy4YaeMbIX IaHHBIMA METOJaMHU.

[lonsiTHE WHTEPBANBHOM OLIEHKU: JOBEPUTEIbHBI MHTEpPBAI M JOBEPUTENbHASI BEPOATHOCTD.
TouHbBIE M aCUMITOTUYECKUE JOBEPUTEIbHBIE UHTEPBAIIBL. [[prMepbl MOCTPOEHUST JOBEPUTEIBHBIX
MHTEPBAJIOB [UIsl HEU3BECTHBIX IIapaMETPOB 3aKOHOB pacupeneneHus. HTepBanbHas oleHKa
Kod(uImenTa Koppesium.

[IpoBepka rumore3 W JIOBepUTEIbHBbIE MHTEpBabl. OOIIas cxema MOCTPOEHUS CTAaTHCTHYECKOTO
kputepus. OmuOKM TEpPBOTO W BTOPOTO pPOJIa, MONIHOCTH KpuTepus. Kpurepuit oTHOIICHHS
npasaomnonodusi. Teopema Heiimana-Ilupcona. IlpoBepka rumore3 O 3HAUYEHUSX HEM3BECTHBIX
napameTpoB IS OJTHOM u IBYX BBIOOpOK. Kputepunu cornacus [Tupcona u Kommoroposa. Kputepun
OJIHOPOAHOCTH.

PA3JIEJ 3. 9D KOHOMETPUKA

CraTtucTuyeckue CBOMCTBA OLIGHOK IIapaMETpPOB PErpECCMOHHONM MOJENN: HECMELEHHOCTb,
COCTOSITENIbHOCTb, 3(pPeKTUBHOCTD. JIBa MOAX0/a K MOTYUYEHUIO CTATUCTUUECKUX BBIBOJOB: TOUHBIN
U pUOMMKEeHHBIN (acumnroTudeckuii). Meton HauMeHbnx kBaapatoB (MHK). Kmaccuueckas
JUHEWHas Monenb mnapHod perpeccuu. Teopema ['aycca—MapkoBa: CBOMCTBa OIIEHOK
perpeccuoHHbIX  K03(duuueHToB.  BpluucieHWe  CTaHAAPTHBIX  OMMOOK AN OLIEHOK
K03 PHUITUEHTOB.

Kiaccuueckast muHeiiHas MOZENIb MHOKECTBEHHOU perpeccun. @opmyisl 11 Beranciaenuss MHK-
OIICHOK KO3(uImeHToB perpeccun B MarpuuHoi 3ammcu. Teopema ['aycca — MapkoBa ais
MHOXECTBEHHOW  perpeccur. HecmemieHHass OIEHKAa JUCHEPCHHM  CIy4allHOW  OLIMOKH.
Cratuctuueckue cBoiictBa MHK-o11eHOK: HECMENIEHHOCTh OLIEHOK, KOBapUallMOHHAs MaTpulia
BEKTOpa OLEHOK Kod(dumuentos. Kospduuuents: R* u cxoppexrupopansiii R2. IMoctpoenue u
MHTEpIIPETALNs TOBEPUTEIbHBIX UHTEpBaNoB. [IpoBepka 3HauMMocTH KO3((UIIMEHTOB perpeccun
(t- u F-xputepun). IlpoBepka 3HAUMMOCTH ypaBHEHHs perpeccuu. [IpoBepka rumoTe3sl 0 HATMYUU
OJTHOTO WJIM HECKOJbKHUX JIMHEHHBIX OrpaHUYCHUN 11 KOA(DOUIIMEHTOB JTMHEHHON PEerpecCHOHHOM
MOJIEIIH.

MynbTuKOIITHHEApHOCTh. DUKTHBHBIC TIepeMeHHble. Henmuuelinple momenu (jorapudmMuyeckas,
nonyjorapupmuuekas u apyrue). MHreprperamus Ko3()(UIMEHTOB B MOJETH PErpecCUu.
[TocnencTBust OMMOOYHOM crieru(pUKAITINA MOICIIH.

I'erepockenactuunocts. IlocnencrBus rerepockemactuyHocTd (cBorictBa MHK-omeHok u ux
CTaHJapPTHBIX OIMOO0K). BhIsIBIEHNE reTepoCcKe1aCTUYHOCTH: TpaduecKuil aHalIu3 perpecCUOHHBIX
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OCTaTKOB, TeCT YaiiTa. B3BemeHHblii METO HaNMEHbIINX KBAaApaTOB. COCTOATENBHBIE B YCIOBUAX
reTepOCKEAACTUYHOCT CTaHJApTHBIE OMIMOKM OLIEHOK KO3((UIIMEHTOB (CTaHIApTHBIE OLIMOKU
Vaiita).

CroxacTudyeckue OOBACHSIONINE TepeMEHHbIe. JK30T€HHbIE M OJHIOTEHHBbIC OOBSCHSIONINE
nepemennbie. HecoctosrenbHocth MHK-o11€HOK KO3 (PHUIIEHTOB TTPU SHIOTCHHBIX MEPEMEHHBIX
(MTOCENCTBUSL  KOPPEITHPOBAHHOCTH OOBSCHSIONIMX TMEPEMEHHBIX W CIY4YailHBIX  OMIMOOK).
Jeyxmaroseiit MHK. CBolicTBa o11€HOK, MOTy4YeHHBIX AByX1marosbiv MHK.

Acumnroruueckue cBoiictBa MHK-omenok. O06o0mieHHass JIWHEWHAas MOAENh MHOKECTBEHHOM
perpeccu ¥ OOOOIIECHHBI METOJ HAMMEHBITUX KBaApaToB. JlOCTYNMHBIA (peain3yeMblii)
00006menHsrii MHK.

Bpemennoii psa. Onpenenenuss U npuMepbl. CTallMOHAPHOCTh U HECTAIIMOHAPHOCTh. EMMHUYHBIC
kopHu. IIpoueccst AR(p), MA(q), ARMA(p,q). Onpenenenusi, cBOiCTBa, aBTOKOPPEIALUOHHBIC
bynkunn (ACF) u yactabeie aBTokoppensiuonasie ¢pyaknun (PACF). Cnydaiinoe OnyxmaaHue.
[Ipouecc, mnrterpupoBanubiii mopsiaka k. IIpomecc ARIMA(p,k,q). TecTupoBanue eTUHUYHBIX
kopHe#. Tect uku — @ymnepa. Pacimmpennsrtit rect duku — @ymepa. [Iponeaypa naeHTrGUKAIAN
mozen ARIMA. ITpornosupoBanue B mogenax ARIMA.
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