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DS8B6? 
54. �EB59AABEF< @B89?9= 46FBD97D9EE<<. К4> BEGM9EF6?S9FES <89AF<H<>4J<S 

C4D4@9FDB6 @B89?< 46FBD97D9EE<<? 

55. �EB59AABEF< @B89?9= E>B?P;SM97B ED98A97B. К4> BEGM9EF6?S9FES 
<89AF<H<>4J<S C4D4@9FDB6 @B89?< E>B?P;SM97B ED98A97B? 

56. � K9@ E@OE? <ECB?P;B64A<S @B89?9= 46FBD97D9EE<<-E>B?P;SM97B 
ED98A97B? 

57. �B89?P �B>E4-�:9A><AE4 < BEB59AABEF< 99 CD<@9A9A<S. 
58. К4> CB8B5D4FP CBDS8B> @B89?< �B>E4-�:9A><AE4? 
59. К4> CBEFDB<FP CDB7AB; A4 BEAB69 @B89?< �B>E4-�:9A><AE4? 
60. � >4>B@ E?GK49 MA CDBJ9EE EF4J<BA4D9A < B5D4F<@? 

61. � >4>B@ E?GK49 AR CDBJ9EE EF4J<BA4D9A? 

62. К4>GR DB?P 6OCB?AS9F BC9D4FBD E>B?P;SM97B ED98A97B 6 
CDB7AB;<DB64A<< CDBJ9EEB6 ARMA(p, q)? 

63. �BK9@G 64:A4 B5D4F<@BEFP 6 @B89?< E>B?P;SM97B ED98A97B? 

64. К4> EBEF46?S9FES I4D4>F9D<EF<K9>B9 GD46A9A<9 8?S @B89?<? 
65. 'FB F4>B9 98<A<KAO= >BD9AP? 

66. �D< >4>B@ GE?B6<< 46FBD97D9EE<BAAO= CDBJ9EE EF4J<BA4D9A? 

67. �D< >4>B@ GE?B6<< CDBJ9EE E>B?P;SM97B ED98A97B B5D4F<@? 

68. 'FB F4>B9 EB>D4M4RM<9ES >BDA<? 

69. � K9@ BF?<K<9 TS < DS 6D9@9AAOI DS8B6? 

70. � K9@ EGFP F9EF4 �<><-$G??9D4? 
71. К4>B= DS8 A4;O649FES <AF97D<DB64AAO@? 

72. � K9@ CD9<@GM9EF64 D4EL<D9AAB7B F9EF4 �<><-$G??9D4? 
73. �4K9@ CD< F9EF<DB64A<< A4 98<A<KAO9 >BDA< 6O 6>?RK49F9 >BAEF4AFG 6 

GD46A9A<9 D97D9EE<<? 
 

�D4>F<K9E><9 ;484A<S: 
1.  4EE@4FD<649FES ;4 FD< 7B84 488<F<6A4S @B89?P CB@9ESKAB= 8<A4@<>< 

8B5OK< G7?S. �GEFP 6 SA64D9 2014 7. yt = 45 FOE. F, 4 EB7?4EAB F9A89AJ<< 
8B?:AB 5OFP ŷt = 40 FOE. F. �D98CB?B:<@, KFB C9D<B8<K9E>4S >B@CBA9AF4 
EBEF46<?4 12 FOE. F. "D95G9FES D4;?B:<FP GDB69AP 6D9@9AAB7B DS84 A4 
>B@CBA9AFO. 



2.  4EE@4FD<649FES ;4 DS8 ?9F @G?PF<C?<>4F<6A4S @B89?P >64DF4?PAB= 
6ODGK>< CD98CD<SF<S (yt 3 @?A DG5.). �D98CB?B:<@, KFB 6 K9F6ёDFB@ 
>64DF4?9 2014 7. yt = 38 @?A DG5., 4 EB7?4EAB F9A89AJ<< yˆt = 31 @?A DG5. 
�A89>E E9;BAABEF< 8?S K9F6ёDFB7B >64DF4?4 EBEF46<? 119,4%. "D95G9FES 
D4;?B:<FP GDB69AP DS84 A4 >B@CBA9AFO. 

3. �4 D<EGA>9 CD98EF46?9A 7D4H<> CBFD95?9A<S Q?9>FDBQA9D7<< 
:<F9?S@< D97<BA4 (@?A >�F/K) ;4 4 7B84 E CB>64DF4?PAB= D4;5<6>B=. 
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�D9@S, >64DF4? 
 

"D95G9FES CD98EF46<FP @B89?P 8<A4@<K9E>B7B DS84 CB 
>B@CBA9AF4@. 

4. �4 D<EGA>9 CD98EF46?9A 7D4H<> C9D96B;>< C4EE4:<DB6 ;4 DS8 ?9F CB 
@9ESKAO@ 84AAO@: 

ТDе5уетEя ох4D4ктеD87о64тP ко<по=е=тO <одел8. 

5. �B 84AAO@ ;4 12 >64DF4?B6 B5 B5N9@9 CDB84: 5O?4 CBEFDB9A4 @B89?P: 
31 2ˆ 9 1,2 0,8 1,1 0,9

zz zt

t
y       , 

789 
1 2 3

1,2,...; , ,t z z z  3 H<>F<6AO9 C9D9@9AAO9 8?S 1-7B, 2-7B, < 3-7B >64DF4?B6. 
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�AF9DCD9F<DG=F9 C4D4@9FDO @B89?< < 84=F9 CDB7AB; A4 1-= < 2-= 
>64DF4?O K9F69DFB7B 7B84. 

6. �B 84AAO@ ;4 16 >64DF4?B6 5O?4 CBEFDB9A4 @B89?P D94?<;4J<< FB64D4 E 
H<>F<6AO@< C9D9@9AAO@<:  

1 2 3
ˆ 60 6 25 15

t
y z z z    , 789 1 2 3

, ,z z z  BFD4:4RF E9;BAAO= H4>FBD. 
�J9A<F9 CB @B89?< E9;BAAO9 >B?954A<S CB <I 45EB?RFAB= 69?<K<A9. 

7. �B 84AAO@ ;4 20 >64DF4?B6 5O?4 CBEFDB9A4 E?98GRM4S @B89?P D94?<;4J<< 
FB64D4: 

1 2 3
ˆ 15 0,8 2 4 10

t
y t z z z     , 

789 
1 2 3

1,2,...,20; , ,t z z z ; 
1 2 3
, ,z z z  3 BFD4:49F EBBF69FEF6GRM<= >64DF4?. 

�4=F9 <AF9DCD9F4J<R C4D4@9FDB6 @B89?< < A4=8<F9 CB>4;4F9?< 
E9;BAABEF< 8?S >4:8B7B >64DF4?4. �4=F9 CDB7AB; A4 864 >64DF4?4 6C9D98. 
8. �B 84AAO@ ;4 FD< 7B84 (E D4;5<6>B= CB >64DF4?4@) 5O?4 CBEFDB9A4 

E?98GRM4S @B89?P D97D9EE<< E 6>?RK9A<9@ 6 A99 H4>FBD4 6D9@9A< (t) < 
E9;BAAB7B H4>FBD4, CD98EF46?9AAB7B 6 6<89 H<>F<6AOI C9D9@9AAOI (z): 

1 2 3
ˆ 12,417 0,344 2,031 3,688 5,010

t
y t z z z      

t     (38,5)    (311)    (36,7)    (312,5)   (317,3) 
2

0,984R    108,25F   
� E>B5>4I CB8 >4:8O@ <; C4D4@9FDB6 G>4;4AO H4>F<K9E><9 ;A4K9A<S 

t->D<F9D<S !FPR89AF4. 
�484A<9. 
1. �J9A<F9 ;A4K<@BEFP GD46A9A<S 6 J9?B@ < >4:8B7B C4D4@9FD4. 
2. �4=F9 <AF9DCD9F4J<R >BQHH<J<9AF4 89F9D@<A4J<<. К4>B64 8B?S 

E?GK4=AB= >B@CBA9AFO 6 B5M9= 8<EC9DE<< yt? 

3. �4 KFB G>4;O649F C4D4@9FD b = 30,344? �4=F9 <AF9DCD9F4J<R 
84AAB7B C4D4@9FD4. 

4. 'FB CB>4;O64RF C4D4@9FDO c1, с2, с3 CD< H<>F<6AOI C9D9@9AAOI 6 
84AAB@ GD46A9A<<? 

�4C<L<F9 GD46A9A<9 D97D9EE<< 8?S >4:8B7B >64DF4?4. 
9. �@9RFES 84AAO9 B 66B89 6 89=EF6<9 :<?OI 8B@B6 6 D97<BA9 

BD74A<;4J<S@< 6E9I HBD@ EB5EF69AABEF< (FOE. @2
) yt: 

�B8 2010 2011 2012 2013 

К64DF4
? 

I II III IV I II III IV I II III IV I II III IV 

yt 41 57 59 146 40 57 66 154 48 64 73 153 56 71 76 160 

�484A<9. 
1. �DB698<F9 89E9;BA4?<;4J<R 84AAOI, B5BEAB646 6<8 @B89?<, <;- 

@9DPF9 E9;BAAGR >B@CBA9AFG. 
2. �BEFDB=F9 GD46A9A<9 ?<A9=AB7B FD9A84 CB 89E9;BA4?<;<DB64AAO@ 

84AAO@. 



3.  4EEK<F4=F9 CDB7AB;AB9 ;A4K9A<9 8?S >4:8B7B >64DF4?4 2014 7.: 
a) A4 BEAB69 GD46A9A<S FD9A84 < E9;BAAB= >B@CBA9AFO; 
b) A4 BEAB69 GD46A9A<S FD9A84 E 6>?RK9A<9@ H<>F<6AOI C9D9@9AAOI, 

B5B;A4K4RM<I CD<A48?9:ABEFP 84AAOI > EBBF69FEF6GRM9@G >64DF4?G. 
10. �@9RFES 84AAO9 B >B@@9DK9E>B@ 7DG;BB5BDBF9 FD4AECBDF4 6 D97<- BA9 

BD74A<;4J<S@< 6E9I HBD@ EB5EF69AABEF< (@?D8 F/>@) yt: 

�B8 2010 2011 2012 2013 

К64DF4
? 

I II III IV I II III IV I II III IV I II III IV 

yt 8,9 8,6 8,7 9,2 8,9 9,1 9,0 9,5 9,4 9,5 9,7 10,1 10,0 10,2 10,4 11 

�CD989?<F9 B:<849@B9 ;A4K9A<9 >B@@9DK9E>B7B 7DG;BB5BDBF4 6 I < II 
>64DF4?9 2014 7., B5BEAB646 6<8 @B89?<. 

 

2.2. �J9ABKAO9 ED98EF64 8?S CDB@9:GFBKAB= 4FF9EF4J<< 

 

"9BD9F<K9E><9 6BCDBEO 8?S CDB6989A<S ;4K9F4 

 

1. �D9@9AAB= DS8. �<8O 6D9@9AAOI DS8B6. �484K4 4A4?<;4 6D9@9AAOI DS8B6.  
2. �EAB6AO9 CB>4;4F9?< DS8B6 8<A4@<>< Q>BAB@<K9E><I S6?9A<=.  
3. КB@CBA9AFO GDB6A9= 6D9@9AAB7B DS84. �B89?< 6D9@9AAOI DS8B6.  
4. �DB69D>4 7<CBF9;O B EGM9EF6B64A<< FD9A84.  
5. �DBEF9=L<9 @B89?< FD9A84. 
6. �O89?9A<9 FD9A84 E CB@BMPR E>B?P;SM9= ED98A9=.  
7. �CD989?9A<9 CBDS8>4 4CCDB>E<@<DGRM97B CB?<AB@4 @9FB8B@ 

CBE?98B64F9?PAOI D4;ABEF9=.  
8. �O89?9A<9 FD9A84 E CB@BMPR CB?<AB@<4?PAB= D97D9EE<<.  
9. �9FB8O 6O89?9A<S E9;BAAOI < J<>?<K9E><I >B?954A<=.  
10. �B89?< FD9A84 < E9;BAABEF<. 
11. �ECB?P;B64A<9 H<>F<6AOI C9D9@9AAOI 8?S 6O89?9A<S E9;BAABEF<. 
12. Э>ECBA9AJ<4?PAB9 E7?4:<64A<9. �B89?P �D4GA4. �6B=AB9 

Q>ECBA9AJ<4?PAB9 E7?4:<64A<9. �DB7AB;<DB64A<9 CB @B89?< �D4GA4.  
13. �B89?P %B?PF4. �DB7AB;<DB64A<9 E CB@BMPR @B89?< %B?PF4.  
14. �B89?< %B?PF4-#<AF9DE4. #K9F E9;BAAOI >B?954A<= 6 @B89?SI %B?PF4-

#<AF9DE4. 
15. $<?PFD %B8D<>4-�D9E>BFF4. 
16. �4D>B6E><= CDBJ9EE. 
17. �B89?P �B>E4-�:9A><AE4.  
18. �B89?P 46FBD97D9EE<<. �DB7AB;<DB64A<9 CB @B89?< 46FBD97D9EE<<. 
19. �B89?P E>B?P;SM97B ED98A97B. �DB7AB;<DB64A<9 CB @B89?< E>B?P;SM97B 

ED98A97B.  
20. �B85BD CBDS8>4 @B89?< �B>E4-�:9A><AE4. �5D4F<@BEFP AR < MA-

CDBJ9EEB6. 
21. �B89?P 46FBD97D9EE<<-E>B?P;SM97B ED98A97B. �DB7AB;<DB64A<9 CB ARMA-

@B89?<. 



22. �9EF4J<BA4DAO9 6D9@9AAO9 DS8O < F9EF<DB64A<9 EF4J<BA4DABEF< 
6D9@9AAB7B DS84. "9EF �<><-$G??9D4. 

23. �B89?P 46FBD97D9EE<<-<AF97D<DB64AAB7B E>B?P;SM97B ED98A97B. 
�DB7AB;<DB64A<9 CB @B89?< ARIMA. 

24. �J9A>4 489>64FABEF< < FBKABEF< @B89?9= 6D9@9AAOI DS8B6. 
 

 


