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Beibop moaenu

1

ANHaMn4yecKkad MmoJe/ib

1

onncaHme skoHoOoMmn4eCKnx LnKI0B

L

MHHOBALU NN KaK NMPUYNHa NOABJIEHUA LNUK/10B

>~

HECOOTBETCTBME MEXAY CMTPOCOM U
npes/ioXeHneM

1

BO3MOXHOCTb NoAgbopa napamMeTpoB u
nccaeoBaHme NoBeAeHNA Ha
MaKpoO3KoHomMumke Poccum




OCHOBHbIE Lenn

[locTpoeHmne MmaTeMaTUYECKOW MOAENN JONTOCPOYHOM AMHAMMKMN C
KNHOYEBBIMM MaKPO3KOHOMMYECKMMU MOKA3aTENAMM

[poBeaeHNe NapaMeTPUYECKOro aHaIM3a MOAENN

e HaxoxaeHue n ncciesoBaHne CTaLMOHAPHOMO COCTOAHUS
MoJenu

e VicchepgoBaHme yCTOMUYMBOCTU CTALLMOHAPHOIO COCTOSIHUS;

e HaxoxaeHue n uccnegoBanue budypkaumm AHgpoHoBa-Xonda
e [MpoBeaeHWe ABYXNapamMeTpPUYECKOro aHaAn3a

e [locTpoeHue rpaHuLbl obnractu konebaHnm

I'Ipose,a,eHme OKOHOMMNYECKOro aHa/in3a 4nKJ10B

[prMeHeHMe MoAenn K COBpeMEHHOM 3KOHOMMKe EBpoCOto3a

NccnepoBaHue noBeseHns Mogenn B ycioBuax Poccnmnckom
MaKpPO3KOHOMMYECKOM CUCTEMDI




OCHOBHbIe NepeMeHHble MoAenu
O6o3Hauenme Onucarve _____[Eamm._________

JInkBnAHbIE akTuBbl  [leHeXxHasn

OaHKOB M KOMMaHUM
3anacbl TOBApoOB Pusmueckas
KanuTtan dusnyeckasn

KonnyectBo 3aHATbIX MuUAANOHDI
paboTHMKOB (TpyA) TPYAALWMXCS

Obbem

noTpebutenbckon [eHexHas
J1eHEe>XXHOM MacCbl

LleHa JeHexHou
3apaboTHas nnata  JleHexHas

Jlons nHBeCcTMLMMn HeT eanHunubl

MPOnN3BOAUTENA n3MepeHns



BcnomoraTe/ibHble nepemMeHHble MOAENTN

O6o3Hauete Omncawve __________ lEavam.___________

MoTpebutenbcknin pacxog dusnyeckan
(noTpebneHue)

O6wui cnpoc dusnyeckas
AviBuaeHabl JeHeXHas
MHBecTnumun ®dusunueckasn
OnTUManbHbIN CNPOC Ha TPYA Yncno paboumnx
Tekywmn cnpoc Ha TpyA Yucno pabounx
A ocTynHble 3anachl A eHexHas
Mpoaykumnsa (nponssBoaCTBO) dusunueckan
BanoBas npubbinb JeHexHas

Uncras npubbinb JeHexHasn




ba3oBble NnapamMeTpbl MOAeNN
Obosnaveme Ommearwe

Obuw,as Npon3BOANTENIbHOCTb
PaBHOBECHbIN YPOBEHb 3aHATOCTMU

Obwwee yncio paboumx
KoaddpuumeHT cbepexenunm (aons)

®uHaHcoBasi peHTabenbHOCTb
Tpebyemas ZOXOAHOCTb HA KanNUTan

Bpems amopTum3anmm kanutana
KoadpurumeHT HBECTUL U NPON3BOANTENS

Aona ncnonb3yembix MKBUAHbBIX aKTUBOB MPOU3BOAUTENS
Jlons ucnonb3yemMon geHexxHoOW Maccbl noTpebutens
LleHoBOW KO3 b UL NEHT

BpemeHHas xapakTepmucTmKa 3aHATOCTH
BpemeHHas xapakTepucTmka 3apaboTHOM NaaThl




MaTemaTunyeckaa moaenb
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BcnomoraTe/ibHble YypaBHEeHUSA
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CTaumoHapHoe CoOCToAHUE MOAEeN
C napamMeTpamMu Ana EBpOCOK3a

o ' = 32 Tp/H. eBpO

e M = 53 TpJiH. €eBpO * HaW/ICHDI
dHAJIUTHUYECKH

ew = 0.039 TpaH. eBpO

e Ginv = 0.31

*H =20 e Hal/IeHbl

o = 162 MAnH. yenosek MeTO0M

op =1 Hbr0TOHA

* K = 39 TpsH. eBpO



[lepexos napbl KOMNAEKCHO-CONPSAXEHHbIX
COOCTBEHHbIX 3HAYEHMWN Yepe3 MHUMYHO OCb
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AKTUBHbIV NapameTp — KO3PPULMEHT UHBECTULUN X jpy,



[lepexoa AeNCTBUTENBHOM YaCcTM Napbl
KOMMNJ1€KCHO-COMPSXXEHHbIX COOCTBEHHbIX
3HAYEeHUM Yepes HO/b
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AKTUBHbIV NapameTp — KO3PPULMEHT UHBECTULUN X jpy,



BudypkaumoHHaa gnarpamma
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AKTUBHbIN NapameTp — KO3OPULUMEHT UHBECTULMUN X jny
Moumep ana nepeMeHHOM AeHexHaa macca M



[paduk konebaHuu

afan=13

Mpumep konebaHum nepemeHHON NUKBUAHbIE akTUBBI (F)
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[lapameTpuyeckum nopTper

parametric portret

08, i

Obnacte
asTokonebaxum |

03~ Obnactb
yCTOMYMBOCTH

"5 2 25 3 35 4 45 5 55
alfa inv



MazoBbIV NOpTpeT

* Ob6,1aCTb YCTOMYMBOCTH e ObnacTb
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MNpumep ans nepemeHHbix — kanuTtan (K) n geHexHas macca (M)



Bbixos kKonebaHum Ha CTayMoHap

alfainv= 2.5
|

time

MNpumep ansa nepemeHHoun kanuTan (K)



I'Ipo6neMb| NPUMEHEeHUA B YC/I0BUAX MAaKPO3KOHOMUKM
Poccuu

TeHeBas SKOHOMMKA

Koppynuus

BbiBO3 kKanuTasa

HekoHTpoanpyemaa Murpaums

I'Ip06neMa MOUCKAa AdHHbIX MO MaKpPOMNnoKa3aTesadam




CTayMoHapHoe CoCTofAHUe MoLeNn
C napameTpamu ana Poccuum

o F =12 TpnH. eBpoO
M = 20 TpJiH. eBPO
ew = 0.039 TpsH. eBpO
* Ginv = 0.31

*H =0

* L = 60 MnH. yenoBek
ep =1

* K = 14 TpnH. eBpO



[TlpMeHeHune B yC/10BUAX MaKPO3KOHOMUKK Poccuu
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[IpMeHeHMe B yCA0BUAX MAaKPO3IKOHOMUKM

Poccuum
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[IpMeHeHMe B yCA0BUAX MAaKPO3IKOHOMUKM

Poccuu
parametric portret
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BbiBOA

e Xopowo onucbiBaeT rnobasnbHble
3KOHOMWUYECKMEe  MpoLeccbl W
MOXEeT ObiTb aganTUpOBaHa ANA
MPUMEHEHWNS B MPOrHO3MPOBAHUM
pa3BUTUS A,0NTOCPOYHBIX
MaKpPO3KOHOMMYECKNX MPOL,EeCccoB




Pe3ynbTaThbl

[MocTpoeHa MaTemMaTnyeckas MOAe b A0FOCPOYHOU AMHAMUKM C
P KNOY€BbIMW MAKPO3KOHOMMUYECKMMMU MOKA3aTenamMm

[poBeseH NapamMeTpuyecKmiM aHa N3 MO ENN

e HanaeHo cTaLMOHApPHOE COCTOsIHNE MOAENN
* VlccneaoBaHa YCTOMYMBOCTb CTALMOHAPHOIO COCTOAHUS;

* BoisiBnieHa budypkaumsa AHApoHOBa-Xonda 1 HauAeHbl TOYKU
budypkaunm
e [lpoBeaeH AByxNapamMeTpUYecKni aHan3

e [NocTpoeHa rpaHuua obiactm konebaHnm

[lpoBeAEeH SKOHOMMYECKMIA QaHANNS LLUKIO0B

Mogenb npyMeHeHa K COBpeMeHHOM 3KOHOMMKe EBpocoto3a

NccnepoBaHo noBegeHme Mogenn B ycnoBuax Poccnmckon
MaKpPO3KOHOMMYECKOM CUCTEMDI




CMACUBO 3A
BHVNMAHWE!



