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PA3JIEJ 1. MUKPO- U MAKPO3KOHOMMKA

TEMA 1. HOBEJAEHUE ITIOTPEBUTEJISL

Oyukus nonesHocTy. [IpenensHas HopMma 3aMenieHus. brokeTHOe orpaHudYeHre MakcuMu3amus
MI0JIE3HOCTH U ONITUMYM MOTpeOuTeNs. Y cI0oBre BHYTPEHHETO U KPA€BOI'0 ONTUMYMa MOTPEOUTEIS.
Kpusbie "moxon - motpebnenue" u kpunble JHrens. [loHATHE HOpMaNbHBIX TOBApPOB U TOBAPOB
Husleil kareropuu. llonarne HeoOXxoaumbix Onar M npeameTroB pockomu. Kpusblie "nena -
noTpebaeHue" u KpuBble crpoca. [loHsATHE OOBIUHBIX TOBapoB W TOBapoB [uddena. DddexTs
3amelneHus u foxoaa no Xukcy u Cinyukomy. @yHkiuu cipoca no Mapimaniny u Xukcy. Y paBHeHue
(troxxnectBo) Caynkoro. IlepexpectHble 3((deKkTbl HM3MEHEHMs IEHbI, 3aMeIleHUs U JI0XO0Ja.
VpaBuenne Ciyrkoro mis mnepekpecTHbiX 3ddexkToB u "ob6obmenHoe" ypaBHeHue Ciynkoro.
AJbTepHATUBHBIE CIIOCOOBI U3MEPEHHsI 0JIarOCOCTOSHUS OTPEOUTENS: MOTPEOUTENBCKUI U3ITHUILIEK,
KOMIICHCUPYIOIIasi W OHKBHUBAJIEHTHAs Bapuauuu (M3MEHEHMs) Joxoja. MHIuBHUIyanbHBIA U
PBIHOYHBIN CIPOC. DIACTUYHOCTD CIIPOCa: MO LieHe (MpsAMasi U MepeKpecTHast), 0 JOXOY.

TEMA 2. MIPOU3BOACTBO U ®PUPMA

[TpousBonacTBeHHass (yHkuusa. IlpenenbHas HOpMa TEXHOJIOTMYECKOIO 3aMEIllEeHHUs. 3aKoH
yOBIBaro1eil mpeaeabHol Mpou3BoanTeNbHOCTH. OTaua OT MaciiTaba: BO3pacTarolas, Heu3MeHHas
U yObBaomas. MuHMManbHBIH 3(QQeKTUBHbI MacmTad npou3BoAcTBa. (OCHOBHBIE BHJIbI
MPOU3BOJCTBEHHBIX (GYyHKIMI (muHeiHas, JleonTheBa, Ko606a - Jlyrmaca), ux cBoiicTBa.
OnacTUYHOCTh 3ameleHus (axkrtopos. [IpousBoacTBeHHas (PyHKUMS U TEXHUUECKUH Iporpecc.
Tunsl TexHumyeckoro mporpecca. M3okoctel. Mznepkkum B kopoTkom nepuone. CBoiicTBa u
B3aMMOCBSA3b OOIINX, CPEJHUX U MpeneibHBIX H3AepxkeK. M3aepKku B JIOJITOCPOYHOM IMEpHUOJIE.
CBoiicTBa 00IIMX U CPETHHUX TOITOCPOUHBIX U3IEPIKEK MPU PA3TUUHBIX TUIAX OT/A4M OT MacIuTaba.
3amaya MaKCMMHU3AlUK BBIITyCKa MIPU OTPaHUYEHUH IO pecypcaM. 3ajiaya MUHUMU3ALUN U3/1EPKEK
npu GUKCHpOoBaHHOM BhINTycke. IloHsTHE yciaoBHOro cmpoca Ha pecypchbl. DyHKIMS TPUOBUIH.
Makcumuzanus npuOsud U QYHKIHH cripoca Ha pecypchl. M3ompodutel. Onpenenenue oobema
BBIITyCKa KOHKYPEHTHOW (pupMoi, MakcuMu3upyrouiei npuosuis. KpatkocpouHoe mpeiokeHue
¢upmer. KpuBasi KpaTKOCPOYHOTO MPEUIOKEHUST (DUPMBI TIPU KBA3UIOCTOSHHBIX H3CPIKKaX.
JonrocpouHoe npeioxeHne GUpMsl.



TEMA 3. PBIHOYHBIE CTPYKTYPbI

CoBepiieHHasi KOHKYPEHIIHS: TPeanochUIky Moaenu. Kpuas npeioxkenns KOHKYpEeHTHOU oTpaciu
B KOpPOTKOM nepuoje. JloJrocpoyHoe paBHOBECHME KOHKYPEHTHOM orpaciau. M3nuiek
MPOU3BOJUTEN B JUIMTEIBHOM IIEpUOJEC M HKOHOMHUYecKas peHTa. LleHoBas 31acTUYHOCTH
npemioxkeHus. DP(GEeKTUBHOCTh COBEPIICHHON KOHKYPEHIIMM B IPOHM3BOJICTBE U pPa3MEIICHUU
pecypcoB. BnusHue Ha paBHOBecHME KOHKYPEHTHOH (UpPMBI W OTpaciau, 0J1arococTosHue
noTpeduTenei, MpoOU3BOAUTENCH M OOIIECTBA B II€JIOM HAJOTOB U CyOCHMIui (IMOTOBAapHBIX U
AKKOPJIHBIX), IIEH “Toia” W IeH “TIOTOJIKA”, UMIIOPTHBIX MOILIMH M KBOT. BBEIOOp MOHOIONHCTA,
MaKCHMU3HPYIOIIETO MPUOBLIH, B KOPOTKOM H ITUTEILHOM MeproiaX. MOHOIONMS ¢ HECKOJIBKUMU
3aBojamMu. MOHOIONIbHAsA BiacTh U ee u3MepeHue. ConuanbHble M3ACPKKH MOHOMOJIU3AIUY.
PerynupoBanue MOHOMONMK W ASKOHOMHUYECKas A(P(EeKTHUBHOCTh. ECTeCTBEHHas MOHOIONHS H
ouieMMa ee peryiaupoBanus. lleHoBass nuCKpuMHUHAIMS TEPBOW, BTOPONM U TPEThEl CTEMEHH.
Onurononusi ¢ 3aKpbITBIM BXOJIOM, OPHUEHTUPOBAHHAs Ha BBINTYCK KaK CTPATETHYECKYIO
nepemennyto: monenu Kypuo u IllrakensOepra (CrakinbOepra). LleHoBast onuromonusi: Mojelnb
beptpana, mMoxens nuaepcTBa B IieHaX. KapTenb, MaKCUMH3UPYIOUIUH COBOKYIHYIO MPUOBLIL
oTpacid. MOHOMOJIUCTUYECKAs KOHKYpPEHIUS, JIOJIFOCPOYHOE paBHOBecue GUPM U OTpaciu B
MOJENAX  MOHOTOJUCTUYECKON  KOHKYpPEHIMHU.  MOHOIMOJUCTUYECKAsE  KOHKYpEHLHUS U
3¢ (HEeKTHBHOCTD.

TEMA 4. YYET ®AKTOPA BPEMEHMU, HEOITPEJIEJIEHHOCTHU U PUCKA
MexBpeMeHHbIE CpaBHeHHs croumocTed. bynymas wu  Tekymas croumoctu. [IpuHImn
JTUCKOHTHUpOBaHMA. PeanbHas W HOMHHAJIbHAas CTaBKa MpOIEeHTa. Tekymas u  9ucTas
muckoHTHpoBaHHas ctouMoctb (PDV u NPV). Buayrpennss Hopma okynaemoctu (IRR).
Pacnipenenenne mnoTpeOiieHMss MEXIy HAcTOAIUMM M OyAaymuMm mnepuojamu. bromkeTHoe
OTpaHMYCHUE, W ONTUMYM IOTPEOUTENsI NMPH MEXBPEMEHHOM BbIOOpe. [lpuHATHE pemieHui B
YCIIOBHAX HeEOMNpeneneHHocTH. OXumaemMas CTOUMOCTh U (YHKIHUS OXHIAEMOH IMOJIe3HOCTH (OH
Heiimana—Moprenmrepna. Teopema 0kunaeMoii mone3HocTH. J{eHeKHbIe IOTEper U OTHOLICHUE K
pucky. OTHOLIEHHE K PUCKY U ero usmepeHue. be3puckonblii skBuBaneHT. [Ipemus 3a puck.

TEMA 5. OBIIEE PABHOBECHE, DO®EKTUBHOCTb 1 OBIIECTBEHHOE
BJAT'OCOCTOSAHUE

Moens KOHKYpeHTHOTO pIHOYHOTO paBHOBecHs Banbpaca. DddextuBHocTs no [Tapeto. ITapeto -
ontumainbHsble, [lapeto - HeaddexTuBHbIE U [lapeTo - MpeanOYTHTENbHBIE COCTOSIHUSA. DKOHOMUKA
oOmeHa. DddexTuBHOCTh B moTpebneHun. Junarpamma DKyopTa, SIpo, KpHBas KOHTPAKTOB.
VYcnosusa poctmxkenus Ilapero - sddextuBHOCTH B moTpebienun (oomene). DPPeKTUBHOCTH B
IpOU3BOJCTBE. Jnarpamma DmpKyopTa A1 IPOU3BOJCTBA, KPUBAs IPOU3BOICTBEHHBIX KOHTPAKTOB,
ycnoBust goctuxkenust [lapeto - 3ppeKTUBHOCTH B MPOM3BOACTBE (B paclpeiesieHuH PECypCcoB).
VYcnosua goctmxenus [lapero - onTumanbHONM CTpYKTyphl Bbiycka. IlepBas m BTOpas Teopemsl
HKOHOMHUYECKON TEOpHUHU OJIarocoCTOsTHUS.

TEMA 6. BHEILIHUE 2O ®EKTbI

[Tonsitue BHemHuX 3 dexToB. BHemnue 3¢ ¢dexTsl B Ipou3BOACTBE U B HOTpeOaeHuu. Tpu B3risaa
Ha mnpoOieMy BHEMHHX 3(P¢eKToB. BO3MOXHOCTH HHTEpHAIM3AIMK BHEUIHUX APPEKTOB U
HEOOXOAMMOCTh TocyAapcTBeHHOTO perynupoBanus. Hamor Ilury. «Teopema» Koy3za u ee
OTpaHUYCHUSI.

TEMA 7. 3JKOHOMHUKA C OBIIECTBEHHBIMU BJIAT'AMHU

XapakTepUCTUKH YUCTOrO oOmecTBeHHoro Omara. Buasl oOmecTBeHHBIX Onar. ['paHuirs
npeaocTaBieHust obmecTBeHHoro Omara. dopMupoBaHUE PHIHOYHOTO CIpOca Ha OOIIECTBEHHOE
Onaro. YacTuuHOEe paBHOBECHE Ha PBIHKE 00IIeCTBEHHOro Onara. D¢ (GheKTUBHOCTh B IKOHOMHUKE C
00IIECTBEHHBIMU OJIaraMu.



TEMA 8. MAKPOOKOHOMMYECKUE INIOKA3ATEJIA

PeanbHbIN M JIEHEXKHBIN cekTopa B dKoHOMHKE. Kpyroobopor moxomoB u pacxomoB. OCHOBHBIC
PBIHKH PEAIbHOT'O CEKTOPa: PHIHOK TOBAPOB M YCIYI U PBIHOK pecypcoB. OTKpBITast U 3aKpbITas
skoHoMUKa. [ToToku u 3amacel B MakposkoHoMuke. HanmmonansHoe 6orarcteo u BBIT. BBIT u BH/I.
Yposenb 11eH. Jledusrop BBII u uHaekc MOTpeOUTENBCKUX IIEH, X paznuuus. HoMUHATBHBIC H
peabHbIC BEJIMYMHBI B 9KOHOMUKE.

TEMA 9. MUKPOOKOHOMHNYECKHUE OCHOBbI MAKPOOKOHOMMUWKH
[Torpeburensckuit cipoc. IIpocTas keitHcuanckas Moieb QYHKIIMY TOTPEOJICHUS U €€ HEOCTaTKU.
Teopuss mexBpemenHoro BeiOopa W.Dumepa. Teopus nepmaneHtHoro aoxoaa M.Dpuamena u
TUIIOTE3a KU3HEHHOro LMkiaa MoaunbsHu. HMHBecTHLMOHHBINM copoc. Teopus peHTHON ILEHBI
kanutana. Teopuss q TobOuna. IlpenenpHast >PQPeKTHBHOCTh KamuTana (BHYTPEHHSAS HOpMa
JIOXOJHOCTH HWHBECTUIIMOHHOTO TMpoekTa). MuBectunnonHas Qynkuus B wMoxaenu KeitHca.
MUKpPOIKOHOMUYECKHE OCHOBBI (DOPMHUPOBAHHS COBOKYMHOro mnpemnoxkeHus. CoOBOKyIHOE
IpeJIoKEHNE B HEOKJIACCUYECKOW MOJIENH. Y CTAaHOBJICHHE PaBHOBECHS Ha PBIHKE TpyZa ¢ THOKOM
3apruiatod. JlonrocpouyHasi KpuBas COBOKYIIHOTO MpeiokeHus. COBOKYIHOE MpeasIoKEeHUuE B
KeliHcuaHckoil mozenu. Cropoc Ha TPy B YCIOBUSAX HEMOJHON 3aHSATOCTH M HETMOKHMX 3apIuiar.
Kparkocpounast kpyuBasi COBOKYITHOTO MpemiokeHus. Teopuu cripoca Ha JieHbIu. KonnuecTBeHHas
Teopus neHer. [IpuHIMI HEWTpalIbHOCTH JeHer. YpaBHeHUe oOMeHa. KeMOpumkckoe ypaBHEHHE.
[TopTdenpHBIN MTOAX0]T K aHATIU3Y CIIpoca Ha AeHbru. DakTopsl cripoca Ha IeHbr'u. Mopaens baymorsi-
Tobuna. dyukius crnpoca Ha naeHbru. [Ipennoskenue nener. M3mepeHue npeasiokeHus JCHET.
Jllenexxnass 06aza u JeHexHas Macca. JleHexHble arperaThl. Ponb OaHKOBCKOW CHCTEMBI B
dbopmupoBaHuu mnpeanoxkeHus neHer. LleHTpanbHblii O6aHK, ero OocHOBHble ¢yHKIUH. Cucrema
KOMMepUYecKkux OaHkoB, ee¢ ¢yHkmuu. Co3maHue JeHer OaHKOBCKOW cHUCTeMOW. Jlemo3uTHBIN
MYJIbTHUIUTUKATOP. JICHEXKHBIA MYJIbTHILUIUKATOP.

TEMA 10. OCHOBHBIE MOJIEJIM OBIIET'O MAKPOOKOHOMMUYECKOI'O
PABHOBECHUA

Monens AD-AS. CoBokymnHbIl crnpoc: omnpeaeneHue, KOMIOHEHTh, rpaduk. IlpuunHb
OTPULATENIBHOTO HAKJIOHAa KPHUBOW COBOKYNHOro crpoca. MakTopsl, BBI3BIBAIOIIAE W3MEHEHUE
COBOKYITHOTO cripoca. COBOKYITHOE IpeIOKEHHE: olpesieseHue, rpaguk. @akTopsl, BHI3BIBAIOLINE
WU3MEHEHHE COBOKYIHOI'O NPEUIOKEHHs. MakposKOoHOMHUYECKOE paBHOBecue B Moxaenu AD-AS.
PaBHOBeCHBIN ypOBEHb 1IEH U PAaBHOBECHBIH 00BEM COBOKYITHOTO BBINTycKa. KpaTrkocpouHoe u
JOJrOCcpoYHOe paBHOBecHe. 3akoH Cas. KpaTkocpouHble M JOITOCPOYHBIE MOCIEACTBHS IIOKOB
COBOKYIIHOTO CIIPOCa M COBOKYIIHOI'O MpeuiokeHus. KelHcumaHcKkas MoJenb KpaTKOCPOYHOTO
paBHOoBecus. KeiiHcuanckuii kpect. PaBHOBecHBIi 00bEM HAIMOHAJIBHOIO TMPOM3BOJICTBA.
Peueccuonnniii 1 nHbIAUMOHHBINA pa3pbiBbl. [loHaTne 3¢ dexTrBHOrO crnpoca. PaBHoBecue npu
HEMOJHOM WM M30BITOUYHON 3aHATOCTH pecypcoB. MyNbTHILIMKATOP aBTOHOMHOTO CIpOCa, €ro
omnpeneneHue, rpaguueckas u anredpanydeckas TpakroBka. COBMECTHOE PaBHOBECHE TOBAPHOTO U
JeHe)xHoro peIHKOB. Ilonatne coBmectHoro pasHoBecusa. Kpusele IS m LM. Kparkocpounoe
paBHOBecue B Mozenu [S-LM. Onucanue HEpaBHOBECHBIX COCTOSIHHMM B 9KOHOMHKE C MOMOIIBIO
mozenu IS-LM.

TEMA 11. MAKPOOKOHOMMUYECKAS ITOJIUTUKA

Heo06xoauMocTh ToOCyIapcTBEHHOTO BMEIIATENbCTBA B 3KOHOMHUKY. Lluknnueckue KosiebaHus
HKOHOMUYECKON KOHBIOHKTYpBI. Pa3bl IMKIIA, KX OCHOBHBIE IpU3HaKku. be3padoTuiia, ee usmepenue
U COBPEMEHHbIE BHJIbl. DKOHOMHUYECKHE HU3JEepKKH Oe3paboTtuiubl. MHbsAMs, ee onpeneneHue,
U3MepeHue, HUCTOYHMKM U DKOHOMHUYECKHE TmocieAcTBUs. BiaumopeiictBue wuHQISUIMM U
6e3padotuibl. Kpupas @ununca (kpaTkocpodyHas U AoArocpounas). CTabuin3aioHHas MOJIMTHKA,
€€ OCHOBHbIE Lenu W 3aaaud. CrepkuBamoomias W CTUMYJIHpyromas mnoautuka. duckambHas
nonutuka. JluckpennonHas ¢puckagbHas MOJUTHKA, €€ MHCTPYMEHTHI. Bo3aeiicTBrie TUCKpenOHHOM
¢buckaabHOW TOJUTUKM HA  OO0Ilee HKOHOMHUYECKOE paBHOBecHe. MyJNbTHILIMKATOPHI
TOCY/IapCTBEHHBIX 3aKyNOK, HaJoroB U TpaHcPepTHBIX BeIIIAT (M3 Moaenu IS-LM).



Henmuckpennonnass ¢QuckaibHas TMOMWTHKA W MpoOJeMa BPEMEHHBIX JIaroB. BcTpoeHHBIE
crabmnmmu3atopsl. [lomuTuka cOamancupoBaHHOTO Or0/KeTa. MyIbTHIUIMKATOP COATaHCUPOBAHHOTO
oromxera. [Tonmutuka OropkeTHOTO Nedunuta. LiuKimdeckuii 1 CTpyKTYPHBIN OO IKETHBIN 1e(DUITHT.
Hedunut GromkeTa 1 rocyaapcTBeHHbIN 10ar. CriocoOb! PMHAHCUPOBAHUS OIOKETHOTO AeduIuTa.
PaBenctBo bappo-Pukapno. D¢dext BbitecHeHHs. J0NTOCpodHbIe TOCIEACTBUSA (HUCKAIBHON
nosmtuku. KpuBas Jladdepa. BosznelictBue ¢uckanpbHOW TOJUTHKHM Ha OO0BEM COBOKYITHOTO
BBIIIYCKA W YPOBEHb LIEH B JOJIOCPOYHOM Iepuoje. JleHeKHO-KpeAuTHas I[OJUTHKA, €€
UHCTPpYMEHTHl. BozneiicTBue AUCKPELIMOHHOW JIEHEKHO-KPEAUTHONW IMOJIMTUKU Ha obliee
HIKOHOMHUECKOE paBHOBecHe. [lepenaTouHbIil MEXaHU3M JICHE)KHO-KPEAUTHOHN monuTHKH. [Ipodiema
s dexTUBHOCTH TNepeaaToyHoro Mexanusma. JIukBuaHas joBylika. MIHBECTHIIMOHHAs JIOBYIIKA.
Kpatko- u 1onrocpouHbie MOCIEACTBHS CTAOMIM3AIMOHHON MONUTUKY B Cllyyae aJalTHBHBIX U B
cllydae palMoHaJIbHBIX oxkuganuil. 3nepxxkku 60pb0bl ¢ nnduauueid. HeauckpennonHnas 1eHe HO-
KpeauTHas IMOJIUTUKA. BpeMeHHbIE Jaru EHEKHO-KPEAUTHOW MOJUTUKH. MOHETapHOe IpaBHIIO.
CpaBHenue 3(pGeKTUBHOCTH ACHE)KHO-KPEIUTHOMN U (PHCKAITBHON TIOJUTHUKH C TIOMOIIBI0 Mozenu IS-
LM.

TEMA 12. OTKPBITASA DKOHOMUKA

Omnpenenenue BanoTHOro Kypca. [Ipsmoit u oOpatHbli BamoTHBIN Kypc. [lapurer nokynarenbHOU
crnocoOHocTH. HoMuHanbHBIN 1 peanbHbI BaMIOTHBIN Kypc. Buasl BamoTHOro kypca. OTKpbITast
HKOHOMHKA C (PUKCHPOBaHHBIM BAIIOTHBIM KypcoM. Ee ocobenHocTH. DaKTOPHI, ONpEASISIOmne
BAJIIOTHBIN KypC B Takoil skoHOMUKe. JleBanbBaliyst U peBaibBalust. OTKpbITas 3JKOHOMUKA C THOKUM
BAIIOTHBIM KypcoM. (DakTophl, ONpenesstonue BaIOTHBIM KypC B TaKOM JKOHOMUKE. Moxeinb
Manpenna-®nemusra.

TEMA 13. 9)KOHOMMYECKHUI POCT

Onpenenenne HKOHOMUYECKOTO pOCTAa. OKCTEHCHBHBIM M MHTEHCUBHBIM pocT. DakTtopbl
skoHOMHUYecKoro pocta. Mogens P.Comnoy. MccienoBanne 3KOHOMHUYECKOTO POCTa C MOMOIIBIO
HEOKJIACCUYECKOW MPOU3BOACTBEHHON (PyHKIMU. [[nHaAMuKa oObema KamuTalla ¥ SKOHOMUYECKUIN
pocT. YcToWuuBbIi 3amac kanuTaia. "3oj0Toe npaBuio" HakoruieHus. PazButre 6a30Boil Moenn
Conoy. Poct HaceneHus Kak UCTOYHMK SKOHOMHUYECKOTO pocTa. TeXHONOrnueckui mporpecc Kak
HUCTOYHHUK 3KOHOMHUYECCKOI'0 pocTa. MaKI)OBKOHOMI/IT-IGCKaSI IIOJINTHUKA CTUMYJIMPOBAHHUA
HKOHOMHUYECKOTO POCTA.

CIIMCOK PEKOMEHJITYEMOM JIUTEPATYPBI
1. Bopuan X. MukposkoHomuka. IIpomexyrounslii ypoBeHb. CoBpeMeHHbIN mnonxon. M.:

FOHUTHU,1997.

2. Hukudopor A.A., Antununa O.H., Muknamesckas H.A. MakposKkoHOMHKA: Hay4HbIe
IIKOJIBI, KOHIICTIIINH, SKOHOMHYecKas nonuTthka. — M.: U3marensctBo «Jleno u CepBucy,
2010.

3. UYexanckuii A.H., ®ponosa H.JI. Mukposkonomuka. [IpoMexyTouHblil ypoBeHb: YUeOHUK.
— M.: Ilpocnekr, 2021.

4. Yexanckuit A.H., ®ponosa H.JI. MukposkoHomuka. [IpomexxyTouHblii ypoBeHB: Yueo.
nocobue. — M.: IIpocnekr, 2016.

5. Iarac H.JI., TymanoBa E.A. Makposkonomuka-2: Yuebnuk. - M.: TEUC, 2006.

PA3JIEJI 2. AHTJIMVMCKUM S3BIK

IlonnMaHue >KOHOMHMYECKMX TEKCTOB Ha AHITIMIMCKOM S3BIKE C TOYKHM 3pPEHUS HUX JIEKCHYECKOIO
HAITOJIHEHMS, JIOTUYECKON CBA3HOCTH M I'PAMMATHYECKOM CTPYKTYpPBL. 3allOJIHEHHE IPOIYCKOB B
QyTEHTUYHBIX  MUHU-TEKCTaX  IPEMIOKCHHBIMM  TEPMHHAMM U TEPMUHOJIOTUYECKUMHU
cioBocoyeTaHusiMu (06e3 u3MeHeHus ux (opmbl). BoccraHoBieHHE NPaBHIBHOM JIOTHMYECKON
MI0CJIEIOBATEIbHOCTH a03alleB TEKCTa Yepe3 aHaJIU3 €ro CMBICIIO- U TeKCTO0OPa3yIoIX IeMEHTOB
Y COTIOCTABIICHHUSI JIEKCUKH U TPAMMATHKH TEKCTA B LIEJIOM.
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CIIEHUAJIBHASA (A ITIPOI'PAMMBI) YACTD

PA3JIEJI 1. TEOPHUSI BEPOSAITHOCTEM

YacTtoTHass uHTEpHnperanus BepoATHOCTH. Kitaccuyeckas BEpOATHOCTHas MoJenb. JHCKpeTHas
BEPOATHOCTHAsE Mojieb. ['eoMeTpuueckas BEpOATHOCTb. AKCHOMAaTHUECKOE ITOCTPOEHHE TEOpPUU
BeposATHOCTe!. [ToHsTHE BepoATHOCTHOrO IIpocTpaHcTBa. [IoHATHE MEPBI M BEPOSTHOCTHOW MEPBI.
HezaBucumpie coObiTst. Onepanuu HaJl COOBITUSMH. TeOpeMbl CIOKEHHS W YMHOXKCHUS
BEPOATHOCTEH. Y ClIOBHAs BEpOosATHOCTh. PopMmyna MoIHOU BeposaTHOCTH U hopmyna baiieca.
HesaBucumsble ncnbitanusa bepnyum. HausepostHennee uncio ycnexos. [IpenensHbie TeOpeMsl,
CBSI3aHHBIE C UCIIBITAHUAMU bepHyiu.

Onpenenenue ciy4aiiHON BENMYUHBL. JJUCKpETHBIE M HENPEPHIBHBIE CIIy4aliHbIE BEIMYMHbBI. 3aKOH
pacripenesieHus, (pyHKIUs pacnpenenaeHus, IIOTHOCTb. OCHOBHBIE JUCKPETHbIE M HENpPEpbIBHbIE
pacnpenenenus. CBsi3b OCHOBHBIX THUIIOB paciipesneneHuil co cxemoil bepnysmiu. XapakTepucTuku
LeHTpa (MaTeMaTHYeCKOoe OXKUIaHHWEe, MOJAA, MeauaHa). XapaKTepUCTHKH pa3dpoca (pa3max,
JUCIepCusi, CTaHJApPTHOE OTKIOHEHME). XapaKTepUCTUKH (OpMbl pacrpeaeneHus (dKcuecce,
Bapuanus, acummerpust). [IoHsTHe KBaHTHIIM U KpUTHUECKON TOUKHU pacpeieeHuUs.

DyHKIHH OT CIy4yalHOU BelnuuHbl. PopMyssl CBEpTKH. MHOrOMepHas cilydaiiHas BEJIMUMHA U €€
3aKOH pacnpezesieHus. MHOroMepHoe HOpMajbHOE pacnpezeneHue. HezaBucuMocTh ciydailHbIX
BennuuH. Koapuanumsa. Koppemsanus. UYucioBble XapaKTEPUCTHUKM MHOTOMEPHOTO CIy4alHOIO
BEKTOpa.

VY cnoBHBIE pacpeiesICHHs] M YCIOBHBIE MAaTEMATUYECKUE OKUTAHNUS.

Buapl cxoguMocTH ciy4yalHBIX BETUYMH (CXOAMMOCThH IO BEPOSITHOCTH, MO PACHPEIENCHHIO, C
BEPOSITHOCTHIO OJIMH). 3aK0H OobpInx yucen. LlenTpanpHas npeaenbpHas Teopema.

PA3JIEJI 2. MATEMATHUYECKAS CTATUCTHUKA

Metonpsl cbopa amaHHbIX. TunuyHble OMMOKM, BO3HHUKAaoLIUMe MHpu cOope aaHHbIX. [loHsATus
reHepaJbHOW COBOKYNHOCTH U BBIOOPKH. OCHOBHBIE UHCIIOBBIE XapaKTEPHUCTUKU BbIOOPKU
(BbIOOpOUHOE cpeqHee 3HayeHHe, BBIOOpOYHAs MoJa W MeJuaHa, BHIOOpOYHas AucCIepcus,
BbIOOPOYHBIE MOMEHTHI) M UX CBOMcTBa. BriOOpouHas koBapuanus U Koppensuus. DMIUpHUEcKas
¢byHKIMSA pactpeneneHuss U e€ cpoictBa. Teopema ['nmuBenko-Kantennu. Bapuanumonssiit psia.
[TopsinkoBble CTaTUCTHKU M MX pacnpexnencHue. [lonsaTue ToueuHoi oneHku. CBOMCTBA OLEHOK:
HECMEILIEHHOCTb, COCTOSITENIbHOCTh, ACHMIITOTHYECKass HOPMalIbHOCTh. D((PEKTUBHOCTH OILICHOK.
HepasencrBo Pao-®peme-Kpamepa.

OcHoBHBIE paclipesielieHHs], CBsI3aHHbIe C HOPMaJIbHBIM: pacnpenenenue [lupcona ("xu-kBagpar"),
pactipenenenue CrbrosieHTa (t-pacnpenenenue), pacnpenenenue Pumepa (F-pacnpenenenue).
'amma u Oera pacnpeneneHus. CBoiicTBa KOHEYHOM BBIOOPKM W3 HOPMaJIbHOW T€HEpalbHOI
coBOKynHOCTH. Teopema duiepa.

OcCHOBHBIE METO/IbI TOCTPOCHUSI TOUEYHBIX OLIEHOK: METOJI MaKCUMAJIbHOTO MIPAaBI0N01001s, METO
MOMEHTOB. CpaBHUTENBHBIN aHAJIN3 OLIEHOK, I0Jy4aeMbIX JaHHBIMU MeTo1aMu. baliecoBckuii MeTo1
IIOCTPOCHHUS OLICHOK.

IlonsiTMEe WHTEPBAJILHOM OLICHKH: JOBEPUTECIIBHBIA HMHTEPBAJ U JIOBEPUTEIbHAS BEPOSTHOCTD.
To4dHBIE M1 aCUMITOTUYECKHUE JIOBEPUTEIbHBIE UHTEPBAIIBL. [[prMepbl MOCTPOEHUST JOBEPUTEIBHBIX
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UHTEPBAJIOB Ul HEU3BECTHBIX IIapAMETPOB 3aKOHOB pacrpenaciieHus. VHTepBanbHas OLEHKA
Kod(puImenTa Koppesium.

[TpoBepka runore3 u JOBEpUTENIbHbIE MHTEpBaibl. OOmIas cxema MOCTPOEHUS! CTaTUCTHUECKOIO
kputepus. OmHMOKM TEpPBOrO W BTOPOro poja, MOUIHOCTh KpuTepus. Kpurepuili oTHoOueHUs
npaaononodus. Teopema Helimana-Ilupcona. IIpoBepka THUIIOTE3 O 3HAYCHHSX HEU3BECTHBIX
napaMmeTpoB Ui 0HOH u NBYX BbIOOpoK. Kputepuu cornacus [Tupcona u Konmoroposa. Kpurepuu
OJIHOPOJHOCTH.

PA3JIEJI 3. 9D KOHOMETPHUKA

CraTtucTuyeckre CBOMCTBA OLIGHOK IapaMETPOB PErpecCUOHHOM MOJEIU: HECMEIIEHHOCTb,
COCTOATENBHOCTD, 3PPEKTUBHOCTD. J[Ba 0AX0/a K MOIY4YE€HHIO CTATUCTUYECKUX BBIBOJOB: TOUHBIN
U NpUOMMKEeHHBIN (acuMrnroTudeckuii). Meton Hammenblmux kBaapatoB (MHK). Knaccuueckas
JMHEWHas Molenb mnapHoil perpeccuu. Teopema I'aycca—MapkoBa: CBOHCTBa OIIEHOK
perpeccHoHHBIX  K0d(h(uIMeHToB.  BbluncieHne  CTaHIApTHBIX — OMIMOOK  JUIS  OIICHOK
K03 PHUITUEHTOB.

Kitaccnueckast IMHEWHAst MOJENb MHOKECTBEHHOU perpeccun. @opmMyisl it Beruuciaenuss MHK—
OLIEHOK KO03((UIMEHTOB perpeccud B MarpuuyHoW 3amucu. Teopema I'aycca — Mapkosa s
MHOKECTBEHHOM  perpeccun. HecmemnieHHass oleHKa Jucnepcud — CiaydailHOW — OIIMOKH.
Cratuctuueckue csoiictBa MHK-oLeHOK: HECMENIEHHOCTh OLEHOK, KOBapHallMOHHAs MaTpHLa
BeKTOpa oleHoK kodpduiuentos. Kospuuuentsr R? u ckoppextupopansiii R2. TlocTpoenue u
UHTEpIpeTalys JOBEPUTEIbHBIX HHTepBaioB. IIpoBepka 3HaYMMOCTH KO3 (UIIMEHTOB perpeccuu
(t- u F-xputepun). [IpoBepka 3Ha4MMOCTH ypaBHEHUs perpeccuu. [IpoBepka runore3bl 0 HATUYUU
OJIHOTO MJIM HECKOJBbKUX JIMHEWHBIX OrpaHUYeHul 11 K03 UIMEHTOB JIMHEHHON perpeccCuOHHON
MOJEIIN.

MynbTukomuHeapHocTb. PUKTUBHBIE NepeMeHHble. HenmuHelinble mozaenu (Jorapupmuyeckas,
nonynorapupmuuekass u apyrue). HMuTteprperamus Kod()OUIIMEHTOB B MOJIETH PErpeCcCHU.
[TocnencTust oIIMO0YHON crienUpUKALMA MOJEIIH.

['erepockenactuunocts. I[locneacTBus rerepockepactuuHoctu (cBoiictBa MHK-omenok u ux
CTaHJApTHBIX OMIMOOK). BhIsBIEHNE TeTepOCKeIaCTUUHOCTH: TpapUUECKU aHaIN3 PEerpecCUOHHBIX
OCTaTKOB, TecT Yaiita. B3BeleHHbIli METO] HAaMMEHBIINX KBaApaToB. COCTOATEIbHBIE B YCIOBUAX
reTepOCKeAACTUYHOCTH CTaHJApTHBIE OMIMOKM OLEHOK KO3((UIMEHTOB (CTaHIapTHbIE OLIMOKU
Vaiita).

CroxacTuueckne OOBSICHSIOIIME IEepeMEHHbIe. OK30I€HHblE M SHIOI€HHBbIE OOBICHSAIOLINE
nepemenHble. HecoctosarensHocth MHK-o11€eHOK K03()PUIIMEHTOB MPU SHAOT€HHBIX HMEPEMEHHBIX
(mocneAcTBUSL  KOPPEIMPOBAHHOCTH OOBSCHSAIOUIMX TEPEMEHHBIX M CIy4alHBIX —OIIHOOK).
JByxmarossiiit MHK. CBolicTBa o11€HOK, IOJy4eHHBIX AByx1arobiM MHK.

Acumnrornueckue cBoiictBa MHK-onenok. O6oOuieHHass nuHEeHas MoJielNb MHO>KECTBEHHOU
perpeccu M OOOOUIECHHBIH METOJ HAUMEHBIIMX KBaApaToB. JlOCTYNHBIN (peann3yeMslil)
0000mmenHsriit MHK.

Bpemennoii pan. Onpenenenust 1 npuMmepsl. CTallMOHAPHOCTh M HECTAIIMOHAPHOCTh. EnnHuYHbIE
kopHu. IIponeccst AR(p), MA(q), ARMA(p,q). Onpenenenusi, cBoiiCTBa, aBTOKOPPEJISALUOHHBIE
¢yukiun (ACF) u yactable aBTOkoppessiuonHbie ¢GyHkuuun (PACF). Cnyuaiinoe OmyxnaHue.
[Tpouiecc, muTerpupoBanubiii mopsiaka k. Ilpomecc ARIMA(p,k,q). TecTupoBaHue eIMHUYHBIX
kopHeil. Tect [uku — @ynnepa. Paciupennsiii tect Juku — @ymepa. [Ipouenypa nnentudukanuu
mozenn ARIMA. ITporanosuposanue B moaensix ARIMA.

CIIMCOK PEKOMEHJIYEMOM JIMTEPATYPBI
1. Kapraer @.C. Benenue B 3KOHOMETpUKY. — DKoHOMuUUeckuil pakynprer MI'Y umenu M.
B. JlomonocoBa Mockaa, 2019.
2. Kpewmep H.I1I. Teopus BeposiTHOCTEH 1 MaTeMaTHUYeCKas CTaTUCTHKA. (2-2 n3gaHue, nepepad.
u pon.)— M. JOHUTU-JJAHA, 2004.
3. Jlebene A.B., ®aneeBa JI.H. Teopusi BeposTHOCTEH M MaTeMaTHYecKas CTaTHCTHKa (4-e
uznanue). — M.: Pun ['pynm, 2018.



. Marnyc A.P., Karbiues I1.K., Ilepecenkuii A.A. DxoHomeTpuka. HauanbHblil kype: Yueb.
— 6-e u3 ., nepepad. u non. — M.: Jlemo, 2004.

. Crox k., Yorcon M. BBenenue B akoHOMeTpuky. — M.: M3narensckuil jom «Jleno»,
PAHXuI'C, 2015.



