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Buzuposanue PII/] 1151 ucnioiHeHUsI B 0YepeTHOM Y4eOHOM roay

"YTBEPKJIAIO"
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PA3JIEJ 1. OPTAHU3AIIMOHHO-METOIWYECKHUI

1.1. HEJYU JUCHUIINHBI

Ha 0aze COBPCMCHHBIX NOAXOAOB K TCOPHUU U MPAKTUKE I[O6I/ITI)C$I BCCCTOPOHHET O U I‘J'IY6OKOI‘O IIOHUMaHUA
06y‘IaIOHII/IMI/IC$I MCTOAOJOIMM HCIIOJIb30BaHUS JKOHOMCTPUKH HW PaA3JIMYHBIX €€ pas3iciioB B TCOPECTHUYCCKOM U
MPAKTUYCCKOM aHaJIn3€ SKOHOMUUYCCKUX IMTPOILECCOB.

1.2. YYEBHBIE 3ATAYU JUCLUIIJIUHbBI

— 3HAHHE OCHOB YKOHOMETPHUKH;

— OBJIAJICHHE HABBIKAMH HCIIOJIb30BAaHHS PA3IMYHBIX METOJIOB SKOHOMETPHUYECKOr0 aHaJIM3a IS PEIIeHHs 3a/1a4 B chepe
SKOHOMHUKH, (MHAHCOB 1 OM3HECa;

— COBCPHICHCTBOBAHUEC JIOTUYCCKOTIO U aHAJIUTUYCCKOI'O MBIIIJICHUA o6yqafomnxcx AT pa3sBUTHUA YMCHUSA: IOHUMATh,
aHaM3NpOBaTh, CPaBHHUBAThH, OIICHUBATh, BHIOMpATh, MPHUMEHATH, pEIIaTh, HWHTEPIPETHPOBATH, ApryMEHTHPOBATH,
O6’L$ICHSITI), MpEACTaBIATh, MPEIIOAaBaTh, COBEPIICHCTBOBATL U T. .

1.3. MECTO JUCHMILUIMHBI B CTPYKTYPE OCHOBHOM OBPA3OBATEJIbHOM
IMPOI'PAMMBI

Luk (pa3aen) OIIOIT BO: | 51.0
1.3.1. Jucyunnuna "Dxonomempura” onupaemcs na credyrouue snemenmol OIIOIl BO:
Anredpa

Teopust BeposaTHOCTEN

CrarucTrka

MaremMaTrueckul aHaiIn3

MUuKpO3KOHOMHKA

1.3.2. Jucyunauna "Oxonomempuxa” evicmynaem onopotl OJist CICOYIOWUX IIEMEHMOB:

duHancoBoe IJIaHUPOBAHUE U ITPOTrHO3UPOBAHUE

KomrutekcHbl# aHaau3 GUHAHCOBOH IESITEIBHOCTH

1.4. PE3YJIBTATBI OCBOEHUS JIMCLIUIIIMHbI:

OIIK OC-4.1: IIposodum c6op OanuviX U NpUMeHsiem Memoobl IKOHOMEMPUYECKO20 AHANU3A OISt NPUHAMUSL
IKOHOMUYECKU U (DUHAHCOBO OOOCHOBAHHBIX OPeAHUZAYUOHHO-YNPABIEHYECKUX DpeuleHuti 8 NpopeccuoHarbHou
OdesamenbHOCMU

3HaTh:

YpoBeHb 1 | 0CHOBBI 3KOHOMETPHUYECKOTO aHANIN3A;

YpoBeHb 2 | OCHOBHBIC ITOAXOABI DKOHOMETPUYECKOrO aHalM3a IPUd PEUICHUH ITOCTABJACHHBIX 3KOHOMHUYECKUX
3a/1ay;

YpoBeHb 3 | cOBpeMEHHBIC METOJIUKH JKOHOMETPHYECKOr0 aHaiM3a sl MPUHSATHS 3KOHOMHYECKH M (PUHAHCOBO
000CHOBAaHHBIX PEIICHUH.

YMeTh:

YpoBenb 1 | mpoBoanuTh cOOp M aHAIIN3 JAHHBIX IS BEITIOTHEHHUS SKOHOMETPUIECKOT0 aHAIN3a;

YPOBEHLZ NMPUMEHATE METOIBI, H€06X0,I[I/IMI>IG U DKOHOMETPUUYCCKOI'o aHalJln3a NpU PEIIECHHUU IMOCTABJICHHBIX
OKOHOMHMYCCKHUX 3a1a4,

YpoBens 3 | UCTIOIB30BATh COBPEMEHHBIE METOIUKH SKOHOMETPUYECKOrO aHalu3a Ul MPHHATHS YKOHOMHYECKH WU
(hmHAHCOBO 0OOCHOBAHHBIX PEIICHUH.

Bnagern:

ypOBEHb 1 | HaBBEIKAMU B1>160pa MCTOAOB 3KOHOMETPUUICCKOI'O aHaJIN3a,

ypOBEHbz HaBblKaMH HIPUMCHCHHA MCTOAOB 3KOHOMCTPUYCCKOIO aHajlIn3a IIpU PpCHICHUU IOCTABJICHHBIX
OKOHOMHUYECCKUX 3a1a4,

ypOBEHb 3 | HaBBIKAMH NPpUMCHCHUSA COBPEMCHHBIX MCTOAUK OJOKOHOMCETPHUYCCKOI'O  aHalln3a JId [IPUHATUA
OKOHOMHUYECCKU U (1)I/IH3,HCOBO 000CHOBaHHBIX pemeHHﬁ.

B pesynomame oceoenua oucyunnunwt ""Ixonomempuxa' odyuarowuiica ooncen:

3.1| 3uarh:

ey, 3aa491 U UICTOPHUICCKUEC NPEAITIOCBHIUIKA 9KOHOMCTPHUKU,

001acThb NPpUMCEHCHUA U CTCIICHb MIPUMCHUMOCTHU;

OCHOBHBIC ITOJIOKCHU A, TCOPCTUICCKUEC OCHOBBI U ITPUKITAAHBIC METOJOJIOTMHU U MCTOAUKH

HH(bOpMaHHOHHBIe CHUCTEMBbI TOAACPIKKHA SKOHOMETPUICCKUX I/ICCJ'IG,I[OBaHI/Iﬁ u paC‘léTOB.

3.2| Ymern:

HCIOJIB30BaTh OCHOBHBIC MPUEMBI SKOHOMCTPHUYCCKOI'O UCCICAOBAHU A SMIIMPUICCKUX JaHHBIX,




CaMOCTOSITENBHO ~ paboTaTh C  y4eOHO-METOJAMYECKOW  JUTEpaTypod H  SJCKTPOHHBIMH  y4eOHO-
METOINYECKUMHU KOMILJIEKCaMHU.

3.3| Baaners:

METOJaMH nepBHquﬁ 06pa60T1<1/1 M aHaJIM3a Ha6mo,uaeme JaHHBIX

HaBbIKaMH  HCIIOJIB30BaHUs  ITIAKETOB  IMMPUKIAJHOr0  MOpPOrpaMMHOI0 obecrieueHus 3KOHOMe’TpPIquKOI>'I
HaIlpaBJICHHOCTH.

1.5. ®OPMbI KOHTPOJIS

Tekymuii KOHTPOIb yCHEBAEMOCTH TMO3BONISIET OLICHUTh YPOBEHb C(HOPMHUPOBAHHOCTH 3JIEMEHTOB
KOMITETCHIIMH (3HaHUH, yMEHUH U MPUOOPETEHHBIX HABBIKOB), KOMITETCHIIUI C MOCIEAYIOMUM 00bEAMHEHHEM OLIEHOK
W TPOBOIUTCS B (OpME: YCTHOTO OMpOca Ha JIKIMOHHBIX M CEMHHAPCKUX/TPAKTUYECKUX 3aHATHAX ((POHTAIBHBIH,
WHAWBUAYalbHBIN, KOMIUICKCHBIN), MUCHbMEHHOM NPOBEPKH (TECTOBBIE 3aJaHUs, KOHTPOJIb 3HAHWH MO pasjeny,
CUTYallMOHHBIX 3aJaHUH W T.II.), OLIGHKH aKTUBHOCTU pabOThl O0YyYarolerocsi Ha 3aHSATHH, BKIIOYAs 3aJaHHS JUIS
CaMOCTOSATEILHOW PabOTHI.

Hpomeofcymouuaﬂ ammecmauus

Pe3ynbraThl TeKylIero KOHTPOIS W IPOMEKYTOUYHOM aTTecTalud (OPMHUPYIOT PEHTHHTOBYIO OICHKY
paboThl cryneHTa. Pactipenenenue 6amioB npu GopMUPOBaHUN PEHTHHIOBOM OILIEHKH PaOOThI CTYJICHTA OCYIECTRIISETCS
B COOTBETCTBHHM C JICHCTBYIOIIUM JIOKAJIHHBIM HOPMATUBHBIM akToM. [lo mucrumimae "DKoHOMETpuKa"' BHIAOM
MIPOMEKYTOUHOM aTTECTAIIUU SBJIAETCS 3a4eT C OIEHKOU

PA3JEJI 2. COAEP)KAHUE JUCHUIIJIMHbI

2.1. TPYAOEMKOCTb OCBOEHUS AUCLHUNIJIUHbBI

Oo1mas Tpym0EMKOCTh JUCHUILINHBL "DKOHOMETpHKa" cocTaBisieT 8 3auérHble enuHullbl, 288 yacos.
KonuuecTBo 4acoB, BhIACIAEMBIX Ha KOHTAKTHYIO pa0OTy C IperojaBaTelieM U CaMOCTOSTEIbHYIO paboTy
o0yJaromierocs, onpeneseTcss yaeOHbIM IUIAHOM.

2.2. COAEP)KAHME PA3JIEJIOB JUCHUIIJINHBI

HanmMenoBaHue pa3/ieJioB U TeM /BHJ 3aHATHsI/ Cemectp | Yacos | Komneren- | Jluteparypa | Hure | Ilpumeyanue
/ Kype VT paxT.

Pa3nen 1. Monesau napHoii JInHeliHOI perpeccuu
Tema 1. DKoHOMETpPHKA U €€ CBA3b C 4 2 OIIK OC- J1.1 0
SKOHOMHYECKOH Teoprer. MeToa0I0Tusl 41 JI1.2J12.1J13
AKOHOMETPHYCCKOTO UCCIIEIOBAHMUS. THITBI 1 J13.2
9KOHOMHYECKUX AAaHHBIX /JIex/ JI3.3

21092
Tema 1. DxoHOMETpPHKA U €€ CBSI3b C 4 2 OIIK OC- J.1 0
SKOHOMHYECKOH Teopuei. MeToaonorus 4.1 JI1.2J12.1J13
SKOHOMETPHYECKOr0 UCCIEN0BaHUA. TUIIBI 1J13.2
9KOHOMHYECKUX NaHHbBIX /CeM 3aH/ JI3.3

21092
Tema 2. Monens napHoii TMHEIHOI perpeccuu. 4 4 OIIK OC- J1.1 0
Meron HauMeHbIINX KBaapaToB. Teopema 4.1 JI1.2J12.1J13
I"aycca-Mapkoga /JIex/ 1J13.2

JI3.3

2122
Tema 2. Monens napHoii TMHEIHOI perpeccuu. 4 4 OIIK OC- J1.1 0
Meron HauMeHBIINX KBaJpaToB. TeopeMa 4.1 JI1.2J12.1J13
I"aycca-Mapkosa /Cem 3an/ AJ13.2

JI3.3

21 22
Tema 3. [IpoBepka rumnore3 B MOAEIH NapHOH 4 4 OIIK OC- J1.1 0
JMHEHHOH perpeccun. Beioop “Hammydreir” 4.1 JI1.2J12.1J13
Mozaenu. Hapyiienue npeanocbuioK TeopeMbI A1J13.2
I"aycca-MapkoBa. Perpeccus 6e3 cBobogHOro JI3.3




unena /Jlex/ 21 22
Tema 3. [IpoBepka TUIIOTE3 B MOZACIH MAPHOM 4 OIIK OC- JI1.1
JUHEHHOH perpeccun. Beioop “Hammydmieir” 4.1 JI1.2J12.1J13
Mozenu. HapyiieHne npeanochuioK TEOpEMBI A1J13.2
I"aycca-MapkoBa. Perpeccust 6e3 cBoOoHOTO JI3.3
yniena /CeM 3an/ 2122
Tema 1. DKOHOMETPHKA H €€ CBSI3b C 14 | OIIK OC- J.1
3KOHOMMUECKOHM Teopuel. Merononorus 4.1 JI1.2J12.1J13
3KOHOMETPHUYECKOr0 UCCiIe0BaHus. THIIbI A J13.2
HSKOHOMHYECKUX AaHHBIX /Cp/ JI3.3
21 22
Tema 2. Mozenb napHOH JTUHEHHONW perpeccu. 14 | OIIK OC- J1.1
Meron HaMeHBIIMX KBaJpaToB. Teopema 4.1 JI1.2J12.1J13
laycca-Mapxkosa /Cp/ A J13.2
JI3.3
21 22
Tema 3. [IpoBepka rumnoTe3 B MOJIENH MapHOH 14 | OIIK OC- J.1
JTUHEHHOU perpeccun. Beioop “Hammydrmiei” 4.1 JI1.2J12.1J13
mozend. Hapyiienue npennocbuiok TEOPEMBI 1 J13.2
I'aycca-Mapkosa. Perpeccust 6e3 cB0OOHOTO JI3.3
uiena /Cp/ 2132
Pa3nen 2. Moaesim MHOKeCTBEHHOI JIMHeHHOI
perpeccnu
Tema 4. Monenb MHOKECTBEHHOW JIMHEWHOM 2 OIIK OC- J.1
perpeccrn. MHK. Teopema I'aycca- Mapkosa. 41 JI1.2J12.1J13
[IpoBepka BEIMOTHEHUST CTaHAAPTHBIX 1 J13.2
TIPEATIONOKEHUI 00 ONMMOKaxX B TMHEHHOM JI3.3
Mojenu HabmoneHwi /JIex/ 21 22
Tema 4. Monenb MHOKECTBEHHOW JIMHEHHOM 2 OIIK OC- J.1
perpeccun. MHK. Teopema ["aycca- Mapkosa. 41 JI1.2J12.1J13
[IpoBepka BEIMOTHEHUS CTaHAAPTHBIX 1 J13.2
TIPEATIONIOKEHUI 00 OMMMOKaxX B TMHEHHOM JI3.3
Monenu Habmroxenuit /Cem 3an/ 2132
Tema 5. [IpoBepka THITOTE3 B CTATUCTHYIECKUE 4 OIIK OC- JI1.1
BBIBOJIBI B MOJIEITTF MHOYKECTBEHHO JTMHEHHON 4.1 JI1.2J12.1J13
perpeccun /Jlex/ 1J13.2
JI3.3
2132
Tema 5. [IpoBepka rumoTes U CTATUCTHICCKUE 4 OIIK OC- J.1
BBIBOJIBI B MOJIEITTH MHOYKECTBEHHOM JTMHEHHON 4.1 JI1.2J12.1J13
perpeccuu /Cem 3aH/ 1J13.2
JI3.3
2122
Tema 4. Mopnenb MHOKECTBEHHO JIMHENHOM 14 OIIK OC- JI1.1
perpeccun. MHK. Teopema I'aycca- Mapkosa. 4.1 JI1.2J12.1J13
[IpoBepka BBINOIHEHUS! CTaHAAPTHBIX 1J13.2
MIPEIONOKEHHH 00 OMMOKaX B TMHEHHOM JI3.3
Monenu Habroneruit /Cp/ 21 22
Tema 5. [IpoBepka runoTes ¥ CTaTUCTHYECKUE 14 | OIIK OC- J.1
BBIBOJIBI B MOAEIN MHOXKECTBEHHON JTMHENHON 4.1 JI1.2J12.1J13
perpeccun /Cp/ A1J13.2
JI3.3
21 22

Paznen 3. Hemueiinble perpeccupHHbIE MO




Tema 6. HenuneitHble perpeccCHOHHBIC 2 OIIK OC- Ji.1
mozemnu /Jlex/ 4.1 JI1.2J12.1J13
AJ13.2
JI3.3
21032
Tema 6. HenuHeitHbIe perpeccCHOHHBIC 2 OIIK OC- J.1
mopenu /Cem 3an/ 4.1 JI1.2J12.1J13
AJ13.2
JI3.3
21032
Tema 6. HenmneliHble perpecCHOHHEIE 12 | OIIK OC- J.1
mozenu /Cp/ 4.1 JI1.2J12.1J13
1J13.2
JI3.3
2132
Pa3nen 4. CucreMbl 0IHOBPEMEHHBIX YPaBHEHHIT
Tema 7. Ouenka pe3ynbTaTOB UCCIEIOBAHUM, 2 OIIK OC- J1.1
OCHOBaHHBIX Ha MHOXECTBEHHOMU 4.1 JI1.2J12.1J13
perpeccun /Jlex/ A J13.2
JI3.3
0192
Tema 7. OreHka pe3ysbTaTOB HCCIICTOBAHIM, 2 OIIK OC- JI1.1
OCHOBaHHBIX Ha MHO>KECTBEHHOMN 41 JI1.2J12.1J13
perpeccuu /Cem 3aH/ 1 J13.2
JI3.3
2192
BryTpennss u BHEIHSSI 000CHOBAaHHOCTH TIPU 2 OIIK OC- J.1
MIPOTrHO3MPOBAHUH 10 MOJCITH 41 JI1.2J12.1J13
perpeccun /Konc/ 1 J13.2
JI3.3
2192
Tema 7. OueHka pe3ynbTaToB UCCISIOBAHUM, 16 | OIIKOC- J.1
OCHOBaHHBIX Ha MHOKECTBEHHOI 4.1 JI1.2J12.1J13
perpeccun /Cp/ 1J13.2
JI3.3
21092
Pa3nen S. AHaiu3 cranMOHapHBIX BPpeMeHHbIX
psiioB
Tema 8. CraunoHapHbie BpeMEHHBIE PSIIbL, 4 OIIK OC- J1.1
Mognemun ARMA /Jlex/ 4.1 JI1.2J12.1J13
AJ13.2
JI3.3
2132
Tema 8. CtaunonapHbie BpeMEHHBIE PSIIbL, 4 OIIK OC- J.1
Mogenn ARMA /Cewm 3an/ 4.1 JI1.2J12.1J13
AJ13.2
JI3.3
2132
Tema 9. PerpeccronHnsiii ananus s 4 OIIK OC- J1.1




CTallMOHAPHBIX BPEMEHHBIX PAJIOB. 4.1 JIT1.2J12.1J13
Junamudeckue monenu /JIex/ AJ13.2
JI3.3
21 22
Tema 9. PerpeccuoHHbIN aHaMU3 yIs 4 OIIK OC- JI1.1
CTallMOHAPHBIX BPEMEHHBIX PSIJIOB. 4.1 JI1.2J12.1J13
Junamuueckue monenu /CeM 3aH/ 1 J13.2
JI3.3
21 22
Tema 8. CtanmoHapHbIE BpEMEHHBIE PSIbI, 16 | OIIK OC- J.1
Mogenn ARMA /Cp/ 4.1 JI1.2J12.1J13
AJ13.2
JI3.3
21 22
Tema 9. PerpeccuonHbIN aHamm3 s 15 | OIIK OC- J.1
CTAIIMOHAPHBIX BPEMEHHBIX PSJIOB. 4.1 JI1.2J12.1J13
Hunamuueckue moaenu /Cp/ AJ13.2
JI3.3
21 22
Pazges 6. AHAJIM3 HeCTALMOHAPHBIX BPeMEHHBIX
psiaoB
Tema 10. HecTannoHapHbie BpeMEHHBIE PSIJIBL. 4 OIIK OC- J1.1
WnenTrdukarms cTalfmoHapHBIX 1 4.1 JI1.2J12.1J13
HECTAIFOHAPHBIX PSIIOB B paMKaX MOJIEICH 1 J13.2
ARIMA /JIex/ JI3.3
2132
Tema 10. HecrarmonapHbie BpEMEHHBIC PSI/IBL. 4 OIIK OC- JI1.1
WnenTrdukarys cTarfmoHapHBIX 1 4.1 JI1.2J12.1J13
HECTAIMOHAPHBIX PSIIOB B paMKaX MOIEIeH 1 J13.2
ARIMA /Cem 3an/ JI3.3
2132
Tema 11. PerpeccroHHBIN aHAMN3 4 OIIK OC- JI1.1
HECTaIlMOHAPHBIX BPEMECHHBIX PSIOB. 41 JI1.2J12.1J13
KownHTerpamus n Moaenn KOppeKIHH 1 J13.2
ommoOkamu /JIex/ JI3.3
2132
Tema 11. PerpeccnonHbIil aHaIH3 4 OIIK OC- J.1
HECTaIlHOHAPHBIX BPEMEHHBIX PSI/IOB. 4.1 JI1.2J12.1J13
KouHTerpauus u Moaenu KOppeKkuu 1J13.2
ommbkamu /Cem 3an/ JI3.3
2132
Tema 10. HectaunonapHblie BpeMEHHBIE PSIIBL. 14 | OIIK OC- J1.1
Wnentndukanys craipioHapHBIX U 4.1 JI1.2J12.1J13
HECTAIIMOHAPHBIX PSIIOB B paMKax MoJienen 1J13.2
ARIMA /Cp/ JI3.3
2122
Tema 11. PerpeccroHHbIi aHamu3 14 | OIIK OC- J1.1
HECTAallMOHAPHBIX BPEMEHHBIX PSAOB. 4.1 JI1.2J12.1J13
KounTterpanus u Mmoaenu KOppekuu AJ13.2
ommbkamu /Cp/ JI3.3
21 22

Paznen 7. Anaam3 Mojelieid naHeJbHbIX JaHHBIX U
MojeJieii MHOKeCTBEHHOTr0 BbIOopa




Tema 12. Monenu ma”enbHbIX JaHHBIX /JIex/ 5 2 OIIK OC- JI1.1 0

41 JI1.2J12.1J13

A1J13.2
JI3.3

21 32

Tema 12. Monenu manenbHbIX JaHHBIX /CeM 5 2 OIIK OC- JI1.1 0
3an/ 41 JI1.2J12.1J13
1 J13.2
J13.3
2192

Tema 13. Monenu ¢ orpaHHYCHHON 3aBUCHMON 5 2 OIIK OC- J1.1 0
nepemenHo# /Jlex/ 4.1 JI1.2J12.1J13
17132
J3.3
3152

Tema 13. Mogenu ¢ orpaHUYEeHHON 3aBHCUMOM 5 2 OIIK OC- J1.1 0
nepemenHo# /Cem 3an/ 4.1 JI1.2J12.1J13
17132
J3.3
3192

Croxacrudeckuii cmy4aiiHbii porecc. /Konc/ 5 2 OIIK OC- J1.1 0
41 JI1.2J12.1J13
1132
J3.3
3192

Tema 12. Mopenu naHenbHbIX JaHHBIX /Cp/ 5 8 OIIK OC- J1.1 0

41 JI1.2J12.1J13

A1J13.2
J3.3

31 32

Tema 13. Mogenu ¢ orpaHUYCHHOM 3aBUCHMOM 5 8 OIIK OC- J1.1 0

riepemerHoi /Cp/ 41 JI1.2J12.1J13

A J13.2
JI3.3

21 22

PA3JEJI 3. OBPA3OBATEJ/IBHBIE TEXHOJIOI' NN

3.1 B mpomecce ocBOeHHsI AWUCIUIUIMHBI "DKOHOMETPHUKA' WCIIONB3YIOTCS CIEAYIONIe 00pa3oBaTeNbHBIE
texHonoruu: neknuu (JI), cemunapckue 3ansatus (C3), camocrosTensHas padora cryneHToB (CP) 1O BBITOIHEHUIO
Pa3IMYHBIX BUJIOB 3aaHUM.

3.2 B mpomecce OcBOeHHWS ~TUCHHUILIUHBI "DKOHOMETpUKA" HCIIONB3YIOTCS  CIEAYIONIHNEe WHTEPAKTHBHBIC
oOpasoBarenbHble TexHONMoruu: mpoOmemHas nekrus (I1UJI). JlekumoHHBIH Matepwan TpencTaBlieH B BUAE CIANI-
npeseHtann B (opmate "Power Point". J[ns HarmsgHOCTH WMCHONB3YIOTCS MaTepHANbl Pa3IHUYHBIX HAYYHBIX W
TEXHUYECKHUX HCCIIEIOBAaHNUM, CIPAaBOYHBIX MaTEpUAJIOB, HAyYHBIX CTaTel T.n. B Xone nekunu npegycMoTrpeHa odOpatHas
CBSI3b C OOYyYaroUMMKCS, AaKTHBH3WpYIOIIME Bompochl. llpm mnpoBeneHWMH JEKUME HMCIONB3YeTCsl MPOOJIEeMHO-
OPHEHTHPOBAHHBIN MEKANCLIUILTMHAPHBINA TOJXO0, IPEATOATraloIni TBOPUECKHE BOIPOCH H CO3AaHUE AUCKYCCHOHHBIX
CUTYalHil.

[Ipy U3510’)KEHNN TEOPETHUUECKOro MaTepHalia MCIOJIB3YIOTCS TaKHe METOAbI, KaK: MOHOJIOTHYECKHH, MOKa3aTeIbHbIH,
MAJIOTHYECKUH, IBPUCTHUECKUHN, HCCIIEA0BATENbCKUHM, TPOOJIEMHOE M3JIOKEHHE, a TAKKe TAaKUe MPUHLMITBI AUIAKTUKN
BBICIICH ILKOJBI, KakK: IIOCIEIOBATEIbHOCTE M CHUCTEMATUYHOCTh OOYYEHHs, IOCTYIHOCTb OOYYEHHS, MPHHLHII
HAyYHOCTH, IPUHLUIIBI B3aUMOCBSI3H TEOPUHU W MPaKTHKH, HATJISITHOCTU U Ap. B KOHIIE KaXKI0H JIEKIUH NPETYyCMOTPEHO
BpeMsi JUIA OTBETOB Ha mpoOiieMHble Bompochl. CEeMHHApPCKHE 3aHATHS MPOXOIAT B KOMIIBIOTEPHOM Kiacce C
HCTIOJIb30BAaHUEM MAaKETOB MPUKIIATHBIX IIPOrPaMM.

3.3 CamocrosTenbHas paboTa MpeAHa3HAUYE€HA [yl BHEAYAUTOPHOH paboThl 0O0y4aroIIMXcsl, CBS3aHHOM C
KOHCIIEKTUPOBAHWEM HCTOYHHMKOB, Y4eOHOro Marepuana, U3ydeHHEM JOMOJHUTEIbHON JUTEpaTyphl M0 JUCLUILIMHE,
MOJTrOTOBKOH K TEKYLIEMY M CEMECTPOBOMY KOHTPOJIIO, a TAK)KE BHIIIOJTHEHUEM HHINBUIYaIbHbIX 3a1aHHH.




PA3JIEJI 4. YHEBHO-METOJANYECKOE U MATEPUAJIBHO-TEXHUYECKOE

OBECIIEYEHMUE JJUCHUIIJINHBI

4.1. PekomMeHnayemasi JiuTepaTypa

1. OcHoBHas JuTepaTypa

ABTOpHI, 3arnaBue

H3nmaTenscTBO, o

JI1.1 | Opios, A. 1. DKoHOMETpHKA : yueOHOe mocodue (676)

Mocksa, CapaTos :
WNHTepHeT-YHUBEPCUTET
HupopmanmoHHbIX
Texunomnoruit (MHTYUT),
At IIu Ap Meaua, 2020

JI1.2 | SIxomneBa, A. B. DKoHOMETpHKA : yuebHOe mocodue (223)

CapatoB : Hayunas kaura,
2019

2. lonoTHUTEILHASI JIUTEPATypa

ABTOpHI, 3arnaBue N3narenscTBo, rox
121 OxoHoMmerpuKa. [1apHbII perpeccHOHHBIN aHaN3 ! HoBocubupck :
A. B. Jloraués, O. | mpaktukym (184) Hoocubupckuit
M. Jlorauégs, M. B. roCy1apCTBEHHBIN
[lynosa, C. E. YHUBEPCUTET YKOHOMUKH U
Xpyiies ynpasienust «HUHX»,
2020
3. Metoanyeckne pa3padoTKu
ABTOpHI, 3armaBue N3narenscTBo, rox
JI3.1 OKOHOMETpHKA: METOINIECKHE PEKOMEHIAIIH ISt ®I'bOY BO

E.H. Ilama3zosa o0y4Jarommmxcs 2-ro Kypca 00pa3oBaTeIbHON MPOrpaMMbl
OakanmaBpuaT HampaBieHus oarotoBku 38.03.01
«OxoHoMHUKay (Tipodun : «PUHAHCHI U KPSTUT»,
«[ocynapcTBeHHbIE 1 MYHHITUITATBHBIE (PHHAHCHD),
«byxranTepckuil yuer, aHaiu3 u ayauT», «baHKoBcKoe
neno», «Hamoru 1 Hanoroo0J10KeHue», « IKOHOMHKA
NPEANPUITHS») U HanpasieHus noaroropku 38.03.03

«YmpaBieHue nepcoHagom» Bcex Gopm ooyuenus (89

c.)

"TOHAYUI'C", 2024

JI3.2 DKOHOMETPHKA : METOIUICCKAE PEKOMEHIAINN TS

MPOBENICHHS CEMUHAPCKUX 3aHSATHH JIIsl 00ydJarommxcs 2
Kypca OakanaBpuata HarpasieHus noaroroku 38.03.01
OxoHomuka (mpoduias « DHHAHCH U KPEIUT») BeeX hopm

ob0yuenwus (38 c.)

ITamazoBa, E. H.

®I'BOY BO
"TOHAYUI'C", 2025

JI3.3 OKOHOMETPHKA : METOJUYECKAE PEKOMEHAALNH 1O
OpraHU3aluy CaMOCTOSTENIbHON paboThl 1ist
oOyuarommxcs 2 Kypca 6akaiaBpuata HalpaBJIeHUS
nionrotoBku 38.03.01 Dxonomuka (ipodrns «DuHAHCH

1 KpenuT») Bcex dhopM o0ydernws (48 c.)

ITamazoBa, E. H.

OI'bOY BO
"TOHAVYUI'C", 2025

4.2. [lepeuyeHsb pecypcoB
HH(OPMALMOHHO-TeJIeKOMMYHUKAIUOHHOH ceTH ""UHTepHeT"

1 | Hayunas snexrponnas 6ubmuorexa «KUBEPJIEHMHKA»

https://cyberleninka.ru/

ey 9BC «JIAHBb»

https://e.lanbook.com/

4.3. [lepevyeHb MPOrPaMMHOT0 00ecmeyeHust

.HI/ILICHBI/IOHHOG )51 CB060)1H0 PacCIpoOCTpaHsICMOC
OTCYCCTBCHHOI'O IMTPOU3BOACTBA:
- Libre Office (;uuensust Mozilla Public License v2.0.)
- 7-Zip (munensus GNU Lesser General Public License)
- AIMP (numensust LGPL v.2.1)
- STDU Viewer (freeware for private non-commercial or educational use)
- GIMP (muniensust GNU General Public License)
- Inkscape (uiensus GNU General Public License).

IPOrpaMMHOE

O6GCH6‘16HI/I€, B TOM

4.4, IipogeccuonabHble 0a3bl JAHHBIX M1 HH)OPMALIMOHHBIE CIIPABOYHBIE CHCTEMBI

qHUCJIC




HpO(beCCI/IOHaJ'H)HLIC 0a3nl JaHHBIX 1 I/IH(l)OpMaHI/IOHHI)Ie CIIPaBOYHBIC CUCTCMbI HC UCIIOJIB3YHOTCA.

4.5. MaTtepnajibHO-TeXHHYECKOE 00ecreYeHre TUCIUILTHHBI

Hns mpoBeaeHUs Y4eOHBIX 3aHATHH, MPEAYCMOTPEHHBIX O00pa30BAaTENFHONW MPOrpaMMOi, 3aKperICHBI
ayJIUTOPUH COTTIACHO PACIIMCAHUIO YYCOHBIX 3aHSTHIA:
pabodee MecTo IpenojaBaTels, MOCAJOUYHbIE MecTa 10 KOIMYECTBY OOyJarolUXcs, JOCKa MeNoBasi, MEPCOHAIbHBII
KOMITBIOTEp C JIMIEH3UPOBAHHBIM IPOTPAMMHBIM OOecIieueHHEM OOIEro Ha3Ha4YeHUs, MyJbTHMEAUHHBIA MPOEKTOP,
9KpaH, UHTepaKTUBHAs MaHENb

PA3JIEJI 5. ®OHI ONEHOYHBIX CPE/ICTB

5.1. KOHTpOJ’IbeIe BOIIPOCHI U 3aJaHUSA

1. OKOHOMETpPHUKA U €e CBA3b C SKOHOMUYECKOI Teopuell. Ha kakue BOmpockl MO3BONISIOT OTBETUTh
9KOHOMETPUUYECKHE METOIBI.

2. Mojenu cBs3u U MOJICNIN HAaOJIIOICHUH ; 9KOHOMETPUIECKasi MOJIE/b, IOJJ00paHHAsT MOJICTb.

3. Tums! gaHHBIX U Moeneil. FICTOYHUKY CTATUCTUYECKUX TAHHBIX.

4. Teoperunueckasi ¥ BBIOOpOUYHAs pETPecCHsl.

5. JINHEHOCTh perpeccuy 1o rnepeMeHHbIM 1 apaMeTpaM.

6. Merox Hanmenbiux kBagparoB (MHK). Cotictea MHK orieHok mapamerpoB mozenu. ['eomerpust MHK.

7. I[IpenmnonoxeHrs METoAa HAMMEHBIIINX KBapaToB U Teopema ['aycca-Mapkosa. BeibopodHoe pacnpeneicHue
MHK ornenku.

8. [IpoBepka cTaTUCTUYECKHX THIIOTE3 O KOAQPUIIMEHTAaX PErpecCHy U IOBEPUTEIbHBIE HHTEPBAIIBI.

9. JIBycTOpOHHHE U OTHOCTOPOHHUE TUITIOTE3bI. Perpeccus ¢ OMHapHO 00BIICHSIONICH MTEPEMEHHOM.

10. Kpurtepnu kavecTBa NpHOIMKEHUS JaHHBIX MOJIENBIO U UX HCIIONh30BaHUE JIJISl BRIOOPA MOJIEIH.

11. Hapymenust mpeamnonoxxennii Teopemsl I 'aycca-MapkoBa (reTepockeacTHIHOCTh, aBTOKOPPETUPOBAHHOCTE) U
WX TIOCIIEICTBHSL.

12. Metoap! «00pbOBD) C HAPYIICHUSIMH TIPENONOKeHu I TeopeMbl ['aycca-MapkoBa. Mcnonb3oBaHue olleHeHHON
MOJIEIH JUI IPOTHO3UPOBAHMUSL.

13. Mozeb MHOXKECTBEHHOM JTHHEHHOM perpeccud. [IpeamnonokeHus MeToa HaMMEHBIIMX KBaAPaTOB IS MOICIH
MHOKE€CTBEHHOM JTMHENHOM perpeccun u Teopema ['aycca-MapkoBa

14. Tlposepxka BemonHeHU Tpeanoinoxkennii MHK. Hapymenns npennonoxkennii TeopeMsl [ aycca-MapkoBa
(rerepockeacCTUYHOCTb, MYJIbTUKOJUIMHEAPHOCTh, aBTOKOPPEIMPOBAHHOCTS ), UX IIOCIEACTBUS U METOMBI «OOPHOBD)
C HUMH.

15. Kputepun kadecTBa IPUOIMHKCHUSI JAHHBIX MOJIETHIO0 MHOYKECTBEHHOM JTMHEHHON PErpecCHH U X
UCIIOJIB30BaHME ISl BBIOOpa MOJIEINH.

16. IIpoBepka rumores 1 10BEPUTETbHBIC HHTEPBAIIBI A1t 01HOTO Koddduimenta. [IpoBepka COBMECTHBIX THITOTES.
17. TectupoBaHme OrpaHMYCHHS, BKITFOUAIOIETO HECKOIBKO KO3(DPUITMEHTOB MOIECITH.

18. TectupoBanue crenuprKanui MOACIH MHOKECTBEHHOMN JIMHESHHON PErPECCHU.

19. O6mmas ctpaTerist MOACIUPOBAHUS (GYHKIUH HEMMHEHHON perpeccud. Bubl HeMMHEWHOCTH.

20. IMapHas HenuHelHas perpeccusi. BzaumoeiicTBie MEXTy HE3aBUCUMBIMU TIEPEMEHHBIMHU.

21. BHyTpeHHSss U BHEITHSISI 000CHOBAHHOCTD HCCIIEIOBAHHSI.

22. CMmereHne u3-3a MpOIyIIeHHBIX IEPEMEHHBIX, CMEIICHHE U3-32 OIMMOO0K N3MEPEHHUS O0BSICHIIOIINX
MepEeMEHHBIX, OTCYTCTBYIOIIME JaHHbIE, CMEIICHUE H3-3a 0TOOpa HaOJII0CHHUH, HeNpaBIIbHAas crienu(puKanus
($byHKUMOHANBHON (OpPMBI perpeccruu. BzanumHoe BInsHUE IEPEMEHHBIX.

23. CucreMbl OTHOBPEMEHHBIX YpaBHeHUH. CTPYKTypHas U IpuBeIeHHAs (OpMBbl. DK30Tr€HHbIE, SHIOTCHHBIE,
MPEAONpPEACICHHbIE IEPEMEHHBIE.

24. UnenTuduuupyeMocTh OTACTIbHBIX YPaBHEHUH CTPYKTYpHOH (opMbl. OLIeHMBaHUE CUCTEMBI OTHOBPEMEHHBIX
YpaBHEHUH.

25. IlonsTHE O METO/I€ HHCTPYMEHTAIBHBIX [IEpEMEHHBIX. BHYTpEHHSS 1 BHELIHAS 000CHOBAHHOCTH ITPH
MIPOTHO3UPOBAHUH MO MOZAEIH PErPECCUH.

26. Bpemennoii pan. CroxacTuueckuit cirydaiiablil mpouecc. CtanroHapHbIe BpeMEHHbIE PSIbL.

27. ABTokoppensiunonHast ¢pyHKuma. bensiit mym. ITpoBepka Ha rayccoBckuii 6enbiii mrym. MA(q). OnepaTop
3anasaeiBadusa. MA(1).

28. Unentuduuupyemocts, ycioBue oOpatumocty. JInneinsle nponeccsl. Paznoxenune Bonpaa.

29. [IprMepsl CTallMOHAPHBIX BPEMEHHBIX PsiIoB B 9koHOMUKe. [Tporiece AR(p), yciioBue cTaimoHapHOCTH.

30. IpencraBiieHne B BUJIE CKOJIB3SIIIETO CPEAHEro OeckoHeuHoro nopsiaka. MA(Q) — ycioBre o0paTHMOCTH —
MpeACTaBIeHUE B BUE MpoLecca aBTOPErpeccui OECKOHEUHOr 0 MOpsKa.

31. HeobpaTtumsiii mporiecc MA(1). IIporecc aBToperpeccuy, HAUMHAIOLIMIACS B ONPee/IeHHbI MOMEHT BPEMEHH,
BBIXOJ] Ha CTAOMJIbHBINA PEXKUM.

32. Koppenorpamma npouiecca AR (p). Ypasuenus FOmna-Yokepa. Mogenn ARMA, yciioBre cTalilmoHapHOCTH,
npobiema odoumx MHOkuTeneld. Monenu ARMA, yuuTsIBaroIye ce30HHOCTb.

33. Unentndukarnus cranmonaproi Moaenu ARMA 1o aBTOKOppEISIMOHHON 1 YaCTHON aBTOKOPPEIISAITHOHHON




¢ynkuusiM. Tabmuie noBeaeHus: KoppenorpamMM. BeibopouHas koppenorpaMma.

34. Dproguunocts. Kputeprun aj1st IpoBEpKH PaBEHCTBA HYJIO aBTOKOPPEISILIMN 1 YaCTHBIX aBTOKOPPEIISIIHHT.

35. [Ipeacrasnenue u npumenenue Q-rectoB bokca-Ilupca u JIbtonr-bokca aj1st rpynimbl BBIOOPOYHBIX
ABTOKOPPEIALUIA.

36. Merononorus bokca-/[xenkunca. OuennBanue ctaiponapHoi Mmoaenu AR(p). OueHnBanne cTaoHapHON
moznen MA(q).

37. OnennBanmue crarmonapaoit ARMA(p, (). InarHocTruka oreHeHHoM Mo e, BeIOOp MO1e/TH, OCHOBAaHHBIH Ha
WH(POPMAITMOHHBIX KpUTepusiX. [[porHo3upoBanne Ha OCHOBE TOA00pPaHHON MOJIEIH.

38. Hecranmonapusie psapl. [Iporiecc, cTanioHapHbIi OTHOCUTENBHO IETEPMUHAPOBAHHOTO TPEH .
Croxactuueckuii Tpera. TS u DS psaasl. Monenu ARIMA.

39. Kpurepuu Juxu-dymnepa. Paszpurue u winmoctpanus tecra JJuku-Ddyiiepa u pacummpenHoro tecta J{uku-
Oymiepa Ha HaTMYKE STUHUYHOTO KOPHSI.

40. YyBCTBUTENLHOCTD K HATMYHIO JICTEPMHUHUPOBAHHBIX perpeccopoB. F-crarnctuku. KeagpaTHyHbIi TpeH I,
Kpatubie kopan. MHOroBapraHTHas poreaypa.

41. TToustue o trecte Ousmunca-Tleppona. IToustue o Tecte Kwiatkowski, Phillips, Schmidt and Shin (KPSS, 1992)
Ha CTallMOHAPHOCTb.

42. Ioustue o recte DF-GLS, paspaborannom B Elliott, Rothenberg, and Stock (1996). Mccnenoanue npodiem,
BO3HHUKAIOIIKX PH TECTUPOBAHUHU Ha eIMHUYHBINA KopeHb (kpuTtuka [Teppona (Perron, 1989) TectoB Ha emMHUYHBIN
KOpPEHB).

43. VccnenoBaHre HEKOTOPHIX TECTOB HA €IMHUYHBIH KOPEHb NP HAJIMYUU CTPYKTYPHOT'O C/IBUTA.

44. Tloustue o tectax Ileppona u 3uBoTa-OHAproca HA €MTUHUYHBIA KOPEHb TP HATMYAN CTPYKTYPHBIX CABUTOB B
NaHHbIX. [ToHATHE O CE30HHBIX EMUHUYHBIX KOPHSIX.

45. JTunamudeckre Moaenu. Moenb BeKTOpHOI aBToperpeccuu (vector autoregressive model, VAR). Ycnosue
crabunbHOCTH VAR, HaxoieHue CTaOMILHOI'O COCTOSHHSL.

46. Otkpeitas VAR. HaxoxaeHne cTaOMiIbHOM CBsA3U Mex Iy psjaamu, coctasisionmmu VAR. Tloabop u
oreanBanre VAR, TMarHOCTUYECKHE POIIETYPHI.

47. Hcnonb30BaHrE MHOIOMEPHBIX HHPOPMAIIHOHHBIX KpuTepreB: Akanke, XenHana-Kynnuna) u [1IBapia-baiieca.
Bri6op crienudukanuy Mosenu, onTHMaIbHOM TITyOWHBI 3ama3/IbIBaHui, OCHOBAHHBIN Ha WH(OPMAITUOHHBIX
KPUTEPHAX.

48. JloxxHas (KaKyIascs, MHAMasi) perpecCHOHHAs CBS3b MEXK/Ty HECTAIMOHAPHBIMU BPEMEHHBIMU PSIJIAMU.

49. KounrterpupoBaHHbIC BpeMEHHBIE PSJIbI, PAHT KOMHTErparyu. Bo3MokHbIE TPUMEHEHHS K SKOHOMUYECKAM
mojensaM. TecTupoBaHe Ha HATMUKE KOMHTErpanuu. Teopema npeacraBiaeHus [ peitHpkepa, MoieNb KOpPEKIUU
ommokamu (Error Correction Model — ECM), uatepnperanus kodddurmerroB ECM.

50. IByxctynenyaras nporenypa Surna-I peiinmkepa nocrpoenuss ECM 1o nMerommmest CTaTHCTHYECKUM JTaHHBIM.
51. TectupoBaHue Ha HATMINE KOWHTETPAIIMHA MEX Ty HECKOIFKAMH BPEMEHHBIMHA PSIAMH U OTIPENICTICHNE PaHTa
KOMHTErPALHH C UCIIONB30BAHIEM IpoLieypbl Moxarcena. BoiGop MOIENH ¢ HCIOIb30BaHMEM MHMOPMAIHOHHEIX
KpHUTEPHEB.

52. PerpeccroHHBIC MOJICITH JIJIsI TAHENBHBIX JIAHHBIX, COaTaHCUPOBaHHbBIE TaHEeU. Mojienb ¢ (GUKCHPOBAHHBIMU

s dexramu. Monens co cmydaitHbiMu 3 dexramu. Beidoop Mexay Mofensio ¢ GUKCHPOBaHHBIMA A deKTaMu U
MOJIENBIO CO CITy4altHBIMA dPPEKTaMH.

53. Mopenu 6unapHoro BeiOopa. HemoctaTky THHEHHON BEPOSITHOCTHON MOJIEIH, TPOOUT-MOJIENb, JIOTUT-MOJIETb.
54. Monenu MHOXECTBEHHOTO BbIOOpa. Moens yIopsI09eHHOT0 MHOXKECTBEHHOTO BBIOODA.

55. Mopenu ¢ neH3yprupoBaHHON 3aBUCHMOM ITEPEMEHHOM.

5.2. Tembl N CbMEHHBIX PadoT

AHam3 oCTaTKOB (BO3MYIIEHUH).

UcnonszoBanue Kpurepus lapOuna-YoTcoHa NpH pelieHnH YJKOHOMETOPUIECKUX 3a1aY.
PerpeccunonHble MOzIENN B YCIOBUSIX FE€TEPOCKEACTUYHOCTH.

Brausinue aBTOKOppENALUN OCTBTKOB Ha KAYECTBO MOJIEIIH.

AHanu3 OHOMEPHBIX BPEMEHHBIX PSIOB.

6 OcHOBHBIE BH/IbI HETMHEHHOIN PErpecCHH.

7. IlpoBepka MaccuBa HE3aBUCHMBIX IIEPEMEHHBIX Ha MYJbTHKOJJIMHEAPHOCTh C IoMolb.anroputma Peppapa-
I'mobGepa.

8. Ilpumepsl cTallMOHAPHBIX BPEMEHHBIX PSIIOB B SKOHOMHKE.

9. Mogenb BekTopHO# aBTOperpeccuu (vector autoregressive model, VAR).

10. Mopenu MHOXeCTBEHHOT0 BEIOOpa. MoJienb yrnopsii04eHHOI0 MHOKECTBEHHOT'O BBIOODA.

11. Mopgenu ¢ 1ieH3ypUpOBaHHON 3aBUCHMOM MEpEMEHHOM.

12. PerpeccroHHble MOJEH ISl TAHETIBHBIX TAHHBIX, COAJIAHCUPOBAHHBIC TAHEIH.

agrwnpE

5.3. ®oH] OLIEHOYHBIX CPEACTB

@®OoH/ OICHOYHBIX CPEICTB IUCIUIUIMHBL "DKOHOMETpHKA" pa3paboTaH B COOTBETCTBUU C JIOKATHHBIM




HopMaTuBHBIM akToM ®I'BOY BO "JIOHAYUI'C".
@DoHJT OLEHOYHBIX CPEACTB AMCUUILIMHBI "DKOHOMETpUKa' B TOJNHOM OObEeME TPEICTaBIeH B BHUIC
npunoxenus K ganaomy PITI.

5.4. IlepeyeHs BUIOB OLIEHOYHBIX CPEACTB

I/IHHI/IBI/II[yaHI)HOG 3aaHuC, pacucTHasa pa60Ta, BOIPOCHI IJId TOATOTOBKHU K 3a4Y€Ty C OLICHKOU 1 OK3aMCHY.

PA3JIEJ 6. CPEACTBA AJAIITAIUU ITPEITIOJABAHUSA JUCHUIIJIMHBI K
HOTPEBHOCTSAM JINL C OT'PAHUYEHHBIMHU BO3MOXHOCTAMU 31IO0POBbA

B cnyyae HeoOXomuMOCTH, 0Oy4YaIOMIMMCST U3 YUCIIa JIUI C OTPaHUYEHHBIMH BO3MOKHOCTSIMHU 3JI0POBBSI (IO
3agBJICHUIO OOYyYalolIerocs) MOTYT NpeajaraThcs OJHH M3 CIEMYIOUIMX BapHaHTOB BOCHPUATHS HHQoOpMamuu c
YYETOM WX WHAWBUAYAIBHBIX ICUXOPU3NIECKIX OCOOCHHOCTEMH:

1) ¢ npuMeHeHUEM AJIEKTPOHHOTO OOYUYCHUS U TUCTAHIIMOHHBIX TEXHOJIOTHIA.

2) ¢ IpUMEHEHHEM CIeUAIBHOr0 000pyA0BaHUs (TEXHUKH) U MPOrPAMMHOI0 O0ECIICUCHHUS, UMEIOINXCS B
OI'bOY BO "IOHAYUI'C".

B niporiecce oOyuenns mpu HEOOXOJMMOCTH TSI JIUI] C HAPYIICHUSIMH 3pEHUS, CITyXa U OIIOPHO- IBUTATEIILHOTO
anmapara MpeJoCTaBISIOTCS CICAYIOIINE YCIOBUS:

- U JIMI ¢ HApYIICHUAMU 3PCHUA: YLIC6HO'MGTO,Z[I/I‘-IGCKI/IG Marepualibl B neyaTHOMN (bopMe YBCIIMYCHHBIM
mpuQTOM; B POpME HIIEKTPOHHOTO JIOKYMEHTa; B popMe ayauodaiina (mepeBos yieOHbIX MaTepHAalOB B ayaruodopmMar);
WHAUWBUAYAJIbHBIC 3aJaHUS 1 KOHCYJIbTalluU.

- JUIS Tl ¢ HApYUICHUSMH CiIyXa: y4eOHO-METOJMUYEcKHe MaTephalibl B TedaTHoW Qopme; B Qopme
QJICKTPOHHOI'O IOKYME€HTA, BHUACOMATEpUAJIbl C CY6TI/ITpaMI/I; WHIWBUAYAJIbHBIC KOHCYJIbTAaUWU C IIPUBJICHCHUEM
CypaoIrepeBoAYrNKa; HANBUAYAJIbHBIC 3alaHNUA U KOHCYJIbTAlluH.

- Ui il C HApyHICHHUAMMA OIOPHO-ABUT'aTEIILHOIO aIlrapaTra: y‘IeGHO'Me’TO}II/IT—IeCKI/Ie Mar€pualibl B e4yaTHOMN
dbopme; B hopMe 3IIEKTPOHHOrO JIOKyMeHTa; B hopMe ayauodaiiyia; HHAUBUyaIbHbBIC 3aIaHUS ¥ KOHCY/IbTAIMH.

PA3/EJ 7. METOJUYECKHE YKA3AHUS JJIS1 OB YYAOILMXCS 110 YCBOEHUIO
TACHATIAHBI

OcBoeHne IUCIUIUTUHBI «OJKOHOMETPUKa» TpPEaycMaTpuBaeT KOMIUIEKC MEPONpPHUATHH, HampaBiIEHHBIX Ha
(hopmupoBaHue y oOyJarommuxcst 6a30BbIX CHCTEMHBIX TEOPETHUECKHWX 3HAHWH, MPAaKTUYECKUX YMEHUH W HABBIKOB,
HEOOXOANMBIX IS WX MIPUMEHEHUS Ha MTPAKTHKE.

bazoBbiii MaTepuasl ocBaMBaeMOW JUCHUIUIMHBI JA€TCA B paMKax JIEKIIMOHHBIX 3aHATHH. KOHCIEKTUpoBaHUE JIEKIIHUMI
PEKOMEHIyeTCsl BeCTH B CHEUHaJbHO OTBEACHHOW JUII ITOTO TETpagu. B KOHIE KaXIOW JIEKIIMH O3BYUHBAETCS
CHHCOK JOMONHUTENFHOM JINTEPaTyphl, KOTOPYIO HEOOXOAMMO HW3YYHTh Ui Ooliee TOJHOTO IIPENCTaBIEHUS 00
HCCIIEyEMOM BOIIPOCE.

CemuHapcKue 3aHATHS M0 AUCIUTUTHHE « DKOHOMETPUKA» MPOBOISTCS C METHI0 MPUOOPETEHHSI TPAKTHIECKUX HABBIKOB.
Jis pereHns MpakTHIeCKUX 3a/1a4 U MTPUMEPOB TakKe PEKOMEHIYEeTCsI IPUMEHSTD MaKeThl IPUKIIAJHBIX ITPOTPaMM.
Llenbto caMOCTOATENBHON PalbOTHI SBISIETCS MMOBTOPEHHE, 3aKPEIUICHNE W pacIIMpeHre MPOHASHHOT0 Ha ayAUTOPHBIX
3aHATHAX Marepuaia. [y 3aKkperieHus] HaBBIKOB, ITOMyYeHHBIX Ha CEMUHAPCKUX 3aHATHUSIX, HEOOXOIUMO 005S3aTEFHO
BBITIOJTHUTH JJOMAIITHEE 3aJaHHE.

OcBoeHMe AUCIUTIINHBI 00 yJaIOIIMMHUCS IIETECO00Pa3HO MPOBOAUTE B CIEAYIOIIEM ITOPSIKE:

1) moyuyeHue 6a30BbIX 3HAHHIA 110 KOHKPETHOM TeMe AUCIUIUINHBI B PAMKAX 3aHSTHI JIEKIIMOHHOTO TUTIA;

2) paboTa ¢ OCHOBHOM M IOMOJHUTEIBHON JTUTEPATYPOIi 10 TEME IPH MOATOTOBKE K CEMHHAPCKUM 3aHSATHSIM;

3) 3aKperuicHuUE MOMYICHHBIX 3HAHUI B paMKaX MMPOBEICHUS CEMUHAPCKOTO 3aHSTHS,

4) BBITMIOJIHEHUE 33]aHUI CAMOCTOSITEITbHON PabOThI [0 COOTBETCTBYIOIICH TEME;

5) momy4eHue MOMOJHUTEIBHBIX KOHCYJIBTAMH y MperogaBaTelsi MO COOTBETCTBYIONIEH TeMe€ B JHH M Yachl
KOHCYJIbTALIHIA;

Cepbe3Has ¥ METOIMYECKH TPAMOTHO OpPTaHW30BaHHas padoOTa MO MOJATOTOBKE K CEMUHAPCKUM 3aHSATHSM, PEIISHHIO
pacdeTHBIX pabOT 3HAYUTENHFHO OOJIETYHT MTOATOTOBKY K TEKYIIEMY U IPOMEXYTOYHOMY KOHTPOJIIO.
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PA3JIEJ 1.

MHACHOPT ®OHJIA ONEHOYHBIX CPEJACTB
10 JUCUUILINHE (MOAYJII0) « IKOHOMETPHUKA

1.1. OcHoBHbIE CBe/IeHHS 0 JUCHUILINHE (MOTYJIe)

Tabmuma 1
XapakTepuCTUKa AUCIUIUIUHBI (MOIYJIs)
O6pa3zoBaTenbHas
bakanaBpuar
nmporpamma
Hanpanenne noarotoBku 38.03.01 DxonomuKka
[Tpodunn PUHAHCHI U KPEAUT
KonuuectBo pasnenon 4 3
JUCITUTITIHBI
Yacte 00pa3oBaTeIbHOM 51.0.19 51.0.19
IPOTPaMMBI
DopmbI TERYIIIETo NuauBuayansHOE NunuBuayansHoe
3a/1aHue, pacueTHas 3aJlaHue, pacyeTHas
KOHTPOJIS
paboTta pabora
okasamen OunHo-3a04Has opma ouHas popma
00yueHus oOy4eHus
KonuuectBo 3a4ETHBIX 4 4
eMHHUI] (KPETUTOB)
Cemectp 4 5
Oowan  mpyooemkocms 144 144
(akadem. uacoes)
Ayoumopnasn 42 66
KOHmMaKmuasa paooma:
JIeKIIMOHHBIE 3aHATUS 20 20
CemuHapcKue 3aHATUA 20 20
Konrakthas pabora 42 42
Koncynbranuu 2 2
CamocrosiTe/ibHAA 08 75
pabora
Kounrtposan 4 27
2 1 .
OpMa  TPOMENCYMOUHOU 3adeT ¢ OLEHKOM DK3aMeH

ammecmayuu




1.2. IlepeyeHb KOMIeTEeHUHI ¢ yKa3aHWeM 3TanoB GopMHpPOBaHHUSA B
npouecce 0cBoeHHs1 00pa30BaTeJbHON POrPaMMBblI.

Tabnuia 2
[IepeyeHb KOMITETEHLIMN U UX JJIIEMEHTOB
HNuaukarop JIEMEHTEI Minexe
Komnetenrus KOMITETCHITUHU U €TO WHJUKATOpa
(dbopMyIMpoBKa KOMIIETEHIUH DTIEMEHTa
3namo:
1. ocHOBHI OIIK OC -4.1
SKOHOMETPUYECKOTO 3-1
aHaIN3a;
2. OCHOBHbIE
MOIXObI
HKOHOMETPHUYECKOTO
aHanu3a 1npu OIIKOC -4.1
pelIeHUn 3-2
MOCTaBJICHHBIX
YKOHOMHUYECKUX
OIIK OC-4.1: 3aj1ad4;
[TpoBoaut co6op 3. COBpeMEHHbIE
NAHHBIX U IPUMEHSET | METOJUKHU
METO/bI HIKOHOMETPHYECKOTO
SKOHOMETPUYECKOr0 | aHaIM3a JJjIs OIIK OC -4.1
aHaJIn3a ISl IPUHATUS | IPUHSATHS 3-3
VK OC-9 SKOHOMHYECKHU U YKOHOMHYECKH H
¢buHAHCOBO ¢dbuHaHCOBO
000CHOBaHHBIX 000CHOBaHHBIX
OpraHu3alMOHHO- pELICHUN.
YIIPaBJICHYECKUX Ymems:
pelieHui B 1. npoBOUTE COOp U
IPO(QECCUOHAIBHON | aHAIU3 JaHHBIX IS
’ II%JHT@IBHOCTI/I BLIHOJIHHeHH;I ! OHK? f 41
HKOHOMETPHUYECKOTO )
aHaINn3a;
2. IpUMEHSATH
METO/IbI
HEO0OXOAUMBIE IS
9KOHOMETPHHYECKOTO | (e -~ 4 q
aHanu3a npu V.2
peleHuu
MOCTaBJICHHBIX
HKOHOMUYECKUX
3a/ay;




Komnerenmus

HNuagukarop
KOMIIETECHIIUH U €T0
(dopMynupoBKa

DIEMEHTHI
WHJUKATOpa
KOMITETEHIIN U

Huanexc
JJIEMEHTA

3. UCMOJB30BaTh
COBpPEMEHHBIC
METOJINKH
SKOHOMETPUYECKOTO
aHaIu3a JIs
NPUHSATUS
SKOHOMHYECKH U
(dbuHaHCOBO
000OCHOBAaHHBIX
peLICHUN.

OIIKOC-4.1
V-3

Braoemus:

1. HaBBIKAMH
poBeAeHUs cOopa u
aHaJIM3a JaHHBIX JJI1
BBIIIOJIHEHUS
YKOHOMETPUUECKHUX
HCCJICIOBAHUM;

OIIKOC -4.1
B-1

2. METOJIaMH,
HEOOXOAUMBIMH JIJIST
YKOHOMETPHYECKOTO
aHaJu3a Mpu
penieHnuu
IIOCTaBJICHHBIX 3a/a4;

OIIKOC -4.1
B-2

3. COBpEMEHHBIMU
METOJIUKAMH
HIKOHOMETPHYECKOTO
aHanm3a JJs
IPUHSITUS
YKOHOMHYECKUX U
¢buHAHCOBO
000CHOBaHHBIX
pELICHUN.

OIIKOC -4.1
B-3




Tabmuma 3

Oranbl popMUPOBAHUS KOMIIETEHLUN B MPOIIECCE OCBOEHUSI OCHOBHOM
00pa3oBaTeabHON MPOrpamMMbl

Kontponupyemeie
HaumeHoBanue
Ne paznensbl (TeMbl) Homep | Koawunaukaropa
OILICHOYHOTO
/1 JTUCILIUIUIUHEI ceMecTpa KOMIIETCHIIN U
CpeAcTBa
(MoyJIsT)
OIIK OC 4.1 3-1
Pasnen 1. Moxenn OIIK OC -4.1 3-2 | UnguBuayansHOE
1. | mapHO¥ NHHEHHOM 4 OIIK OC -4.1 3-3 3aJjaHie
perpeccun OIIKOC -4.1V-1
OIIK OC -4.1 B-1
OIIK OC -4.1 3-2
Paznen 2. Moaenu OIIK OC -4.1 3-3 | UnguBuayanbHOE
2. | MHOXE€CTBEHHOM 4 OIIK OC -4.1 V-3 3aJlaHue
JIMHENHOM perpeccun OIK OC -4.1 B-1
OIIK OC -4.1 B-2
. OIIK OC -4.1 3-3 | MHauBuayansHOe
H
3, | C/HMHCHIBIC 4 OITK OC -4.1 V-2 3a1aHme
pEerpecCUOHHbIE OIK OC -4.1 B-1
MOJieNH OIIK OC -4.1 B-3
Pasnen 4.CucreMsbl OIIK OC -4.1 3-3 | UnauBuayanbHOE
4, OJTHOBPEMEHHBIX 4 OIIKOC -4.1VY-1 3ajaHue
Pa3nen 5. Ananus OIIK OC -4.1 3-3 | UnauBuayanbHOE
5. | CTallMOHAPHBIX 5 OIIK OC -4.1 V-3 3a7jaHue
BPEMEHHBIX PS/I0B OlIK OC -4.1B-1
Pa3nen 6. Ananus OIIK OC -4.1 3-3 | UnguBuayansHOE
6. | HecTanMOHAPHBIX 5 OIIKOC -4.1VY-2 3aaHNe
BPEMEHHBIX PSI0B OIK OC -4.1 B-1
Paznen 7. Ananus OIIK OC -4.1 3-2
MoJieNiel ITaHeIbHBIX OIIK OC -4.1 3-3 | UnguBuayanbHOE
7. | MaHHBIX U MOJEIEH 5 OIIK OC -4.1 V-2 3aJaHue

MHO>KE€CTBEHHOTO
BBIOOpA

OIIK OC -4.1 B-1
OIIK OC -4.1 B-3




PA3JIEJI 2.
TEKYIIUIA KOHTPOJIb IO JUCHUIIJIMHE (MOAY.JIIO)
«IKOHOMETPHKA»

Tekymuii KOHTPOJIb 3HAHUM UCIIOJIB3YETCS JIJI ONIEPATUBHOTO U PETYIISPHOTO
yIpaBieHUs y4eOHON NEeATEeIbHOCTBIO (B TOM YHCIE CAMOCTOSITENbHOU paboTOi)
0o0y4Jaromuxcs.

B ycroBusx OaliIbHO-pEHTHMHIOBOM CHCTEMBl KOHTPOJISL PpEe3YJIbTaThl
TEKYIIEro OLEHMBAaHUA OOYYaIOIIErocss MCIOIB3YIOTCS KakK IIOKa3aTelb €ro
TEKyIIero peuTtuHra. TeKymMui KOHTPOJIb YCIIEBAEMOCTH OCYILECTBISAETCS B
TEYEHUE CEMECTpa, B XOJI€ MOBCEIHEBHOM y4eOHOU pabOThI MO MHAUBUIYATBHOMN
MHULMATUBE Ipenojasarensd. JlaHHBIM  BUJ  KOHTPOJA  CTUMYJIUPYET Y
oOy4aromerocsi CTpeMJIEHHE K CHCTEMAaTHYeCKOW CcaMOCTOSATENbHON pabore 1o
U3YUYEHUIO JUCIUTIIUHBI (MOIIYJIs).

Tab6auma 2.1.
Pacnipenenenue 6amnoB no BugaM yuyeOHOW NeATeIbHOCTH
(OambHO-pEeUTHHTOBasE CUCTEMA)

Cemectp 4
HawnmenoBanne Bunn 3amanus
P a/T

azmena/TeMbl e
P.1.T.1.1
P.1.T.1.2 25
P.2.T.2.1
P2.T.2.2 25
P.3.T.3.1
P.3.T.3.2 25
P4TA4.1
P.4T42 25
Hroro: 100 6 100

CemecTtp 5
Hanmenosanue Bun 3aganus
Paznena/Temsr

N3
P.5.T.5.1
P.5.T.5.2 40
P.6.T.6.1
P.6.T.6.2 40
P.7.T.7.1
P.7.T.7.2 20
Hroro: 100 6 100

K3P — koutpons 3nanumii no Pazgeny (pacuetHas pabora);
N3 — uanuBuyanbHOE 3a1aHUE



2.1 PexoMeHIanuM IO OUEHHWBAHMIO Pe3yJIbTATOB HHIAMBUIYAJIbHBIX
3aJaHMH 00y4YaKOIIMXCH

Kpumepuu oyenusanus. YpOBEHb BBIINOJHEHHS TEKYLIUX WHIWBUAYaAJIBbHBIX
3alaHuid  olleHMBaeTcsa B Oamiax. MakcUMalbHOE KOJMYECTBO OallJIoB IO
WHIUBUAYAJTbHBIM 33JaHUSM OIpeAesseTcs NpernojaBaTelsiM U MPEACTABICHO B
Tabmune 2.1.

NuauBuayanbHble 3aaHusl TPEICTABICHbI B BUIE OLEHOYHBIX CPEJICTB U B
MOJIHOM 00bEME MPEJCTaBICHbI B OaHKE MHAMBUAYATbHBIX 33JJaHUH B 3JIEKTPOHHOM
Buje. B (doHae oneHOUHBIX CpeACTB MpEACTaBiCHbl TUIOBbIE MHIIMBHyalbHbIE
3aJlaHus, pa3pabOTaHHbIE ISl U3yYEHUS TUCHUTUTMHBI (MOTYIIs)

«OKOHOMETPHUK.

Hnoueuoyanvnoe 3aoanue Nol
(Oemoncmpayuonnwlii gapuanm,)

Pabora cocTout U3 cemu 3ajlaHuil ¥ BKJIIOYAET B ce0s 3a7aHUs 110 TIEPBOMY

pasneny. 3ajjanue oleHuBaeTcs B 25 0aios.
3aoanue 1.

OCHOBBIBasICh Ha CTATUCTHUYECKUX JAHHBIX O MpUObUM Y (MJIH. py0.) U
UHBeCTUIIMAX X (MJIH. py0.) 3a 1o mo 13 mpeanpusiTUsiM, BBITYCKAIOIUM
OJTHOPOJIHYIO TIPOTYKITHIO:

1. Tloctpoutb amarpaMmy paccerBaHusl U CHOPMYIUPOBATH THIIOTE3Y O
(dbopMe 3aBUCUMOCTH U BHUJI€ YPABHEHUS PETPECCUMU.

2. TlocTpouTh MOJIENb TMHEHHON TTAPHOM PETPECCHM.

3. OueHuTh TECHOTY CBSI3U C MOMOIIBIO KOI(PDUIIMEHTOB KOPPESIIHH,
JNETEPMUHALIMK U 3JIACTUYHOCTD, CIIENIATh BHIBOJBI.

4, O1eHuTh C TOMOIIBI0 CPEIHEH OIMMOKK amnmpOKCUMAaIMM KadeCcTBO
PErpeCCUMOHHOT0 YPaBHEHUS, C/IENIaTh BHIBOIBI.

5. IIpoBepuTh CTATUCTHYECKYIO 3HAUMMOCTh M HAJIEKHOCTh MOCTPOCHHOM
Mojienu ¢ noMoibto kputepus Gumepa npu o = 0,05,

6. OneHuTh CTATUCTHUYECKYIO 3HAYMMOCTh IApaMETPOB  YpaBHEHHUS
perpeccun ¢ mnomoibto t-kputepus CrbrogeHta npu o =0,05. PaccuuraTh

JIOBEPUTEIIbHBIE MHTEPBAJIBI U1 KAXKJ0T0 IMapamMeTpa PErpecCcumu.

/. PaccunuTtaTh TOUEUHBIN NIPOTHO3 U HAWTHU MHTEPBAJIbHBIE OLIEHKU MPOTHO3a
MpUOBUIH, €CIM CpelHee 3HAYCHUE WHBECTULIMUA YBENWYUTh HAa 5% JUIsl ypOBHSA
3HauuMoctu o = 0,05. Caenath BBIBOJ.

PesynpraTel uccnemoBaHuii opopMUTH B CBOOOAHOW ¢opMe B BHUJC
MOSICHUTENIPHON 3alMCKU PE3yJIbTaTOB HccienoBanus. OOs3aTENbHO BKIIOYUTH
TaOJIUIIBI UCXOTHBIX JAHHBIX, JUATPAMMY PacCEUBaHUs, TAOIUIIBI PErPECCHOHHOTO
U IUCTIEPCUOHHOTO aHalin3a, TpaKu HEIMHEWHBIX YpaBHEHUH (JIMHUU TPEHIOB) U
COOTBETCTBYIOIME KO DHUITMESHTHI JeTCPMHUHAIIHH.

X. 32 | 38 | 45 | 54 | 58 | 64 | 72| 78 | 52 | 57 |63 | 73 | 78

Y, 14,4 1 125 | 134 | 154 | 176 | 178 | 195 | 234 | 135 | 152 | 17,1 | 183 | 19,4




Hnoueuoyanvnoe 3adanue Ne2
(OemoncmpayuonHvlil 6apuanm)

PaGorta cocTouT M3 AEBATH 3aJaHUil 1O TeMaM BTOPOTo pasjena. 3ajaHue

OLICHMBAeTCs B 25 6aios.
3aoanue 2.

Ha ocHoBaHumn aOCTPaKTHBIX CTATUCTUYECKUX JAHHBIX O POZHUYHOM
TOBap0o0OOpOTE HEOOXOUMO:

1. C nomompro anroputma @Deppapa-I'modepa mpoBepuThH HaIUUKE
MYJIbTUKOJUIMHEAPHOCTH B MaCCHBE HE3aBUCUMBIX IIEPEMEHHBIX;

2. TlocTpouTh ypaBHEHHE MHOKECTBEHHON JIMHEHHOW perpeccuu
3aBUCUMOCTH PO3HMYHOrO TOBapooodopora (Y) OT MOXOJ0B MPEANPUATUN
po3HUYHON TOproBin (X1), 00beMa BCEX OKa3aHHBIX IUIATHBIX YCayr (Xz) u
o0beMa 3aKTFOUCHHBIX TIOTOBOPOB Ha Oupike (Xs);

3. IIpoBepuTh OCTaTKU HA TeTEPOCKENACTUYHOCTh U aBTOKOPPEISIUIO
IpU YPOBHE 3HAYUMOCTH o, = 0,05;

4. PaccuutaTh  MHOXECTBEHHbIE  KO3(PMUUMEHTBHI  KOPPEISALHH,
JETEPMUHAIMK,  CKOPPEKTUPOBAHHBIA  KO3(PGUUMEHT  JAeTepMUHALINH,
KOA(POULIMEHTHI 2TACTUYHOCTH JJISI K&KJI0H OOBSICHSIONIEH TepEeMEHHOM;

5. Paccuutars W npoaHanM3MpoOBaTh TaOIMILy JAUCHEPCHOHHOIO
aHanm3a;

6. [IpoBeputh 3HAUMMOCTh YypPABHEHUS PErpeccMd C IMOMOIIBIO
kpurepus Ouuiepa;

7. IlpoBepuTh 3HAYMMOCTH KO3(P(HUIIMEHTOB YpaBHEHUS C ITOMOIIBIO
kpurepusi CTbIOJICHTA;

8. Paccuntarh TOYEYHBIM W WMHTEPBAJbHBIA MPOTHO3 PO3HUYHOIO
TOBapOOOOPOTA J1JIs 3a/JaHHBIX TPOTHO3HBIX 3HAYEHUH JI0XO0/I0B MPEAPUATUI
PO3HUYHON TOProBJIM, 00bEMa BCEX OKA3aHHBIX IUIATHBIX YCIYT M O00BbEeMa
3aKJIFOYEHHBIX JIOTOBOPOB:

Xinp.=11,58; X21p.=19,37; X3,p=71,24.

9. Cuenarh BHIBOLIL.

Ne Y X1 Xs X3
1 54,26 8,5 11,8 9,79
2 49,34 9,4 10,5 7.4
3 52,34 11,4 11,9 91
4 73,48 11,4 13,8 79
5 67,37 12,3 12,4 8,4
6 46,37 6,8 13,1 10,1
7 64,37 79 17,4 9,7
8 86,14 10,4 13,9 10,6
9 91,34 11,6 14,5 12,4

10 97,34 9,8 14,7 10,1
11 107,54 21,4 15,1 11,7
12 110,89 10,6 1,4 9,9
13 124,69 11,8 15,9 18,8
14 119,34 12,7 16,2 11,5
15 142,27 13,7 16,8 11,5




Hnoueuoyanvnoe 3adanue Ne3
(OemoncmpayuonHvlil 6apuanm)
PaGora cocroutr u3 OAHOrO 3aJaHus MO TPETbeMy pazfieny. 3aaaHue
OIlEHHUBaEeTCs B 25 OasioB.
3aoanue 3.

(v A b N
ITycts 3anano ypaBHeHue kpuBoil ununca: y = a + -, rae y — Temn pocra
X

3apmiaTel (B TMpOIEHTax), U X — TMPOUEHT O0e3paboTHhIX B TOA. JlaHHBIC
HaO0JII0ICHUI PUBEIEHBI B TAOIHIIE:
Ton, k X y
1 1,0 1,62
2 14 1,65
3 1,1 1,79
4 1,5 1,94
5 15 2,03
6 1,2 2,12
7 1,0 2,26
8 1,1 2,44
9 1,3 2,57
10 1,8 2,66
11 1,9 2,73
12 1,5 2,80
13 1,4 2,92
14 1,8 3,02
15 11 3,13
16 1,5 3,28
17 1,3 3,43
18 1,4 3,58

Hatinure onenku ko3¢ puimeHToB ypaBHeHUS KpuBoi duuica.

Hnoueuoyanvnoe 3aoanue Nod
(OemoncmpayuoHHvlil eapuanm)
PaGoTa coctouT W3 OMHOTO 3aJaHMsl MO YETBEPTOMY pasleny. 3agaHue
OIIEHUBAETCS B 25 OasIoB.
3aoanue 4.
Nzyuaetcs monmens Buma { Yy =a; +by(C+D) ,
C = a; + bzy + bgy_l
r7ie: Y — BAJIOBBIY HAIIMOHAJIBHBINA JTOXO/;
Y_1 — BaJIOBBIM HAIMOHAJIBHBIN TOXOJ NPEAIIECTBYIOUIETO IOa;
C — nuyHOE MOTpeOIICHHE;
D — KOHEuUHbI! crpoC (MIOMHUMO JIMYHOTO MOTpeOIeHus);
Nudopmanust 3a neBsATh JE€T O MPUPOCTaX BCEX IMOKa3zarelied JaHa B
Tabnuile:



T'on D Y- y C T'on D Y- y C

1 —6,8 46,7 31 7,4 6 44,7 17,8 37,2 8,6

2 22,4 31 22,8 30,4 7 23,1 37,2 35,7 30,0
3 -173 | 228 7,8 13 8 51,2 35,7 46,6 31,4
4 12,0 7,8 21,4 8,7 9 32,3 46,6 56,0 39,1
5 59 21,4 17,8 258 | Aroro | 1675 | 239,1 | 2484 | 1827

JI1st naHHOM MoJIenu Oblia MoJydeHa CUCTEMa MPUBEICHHBIX YPaBHEHUM:

{y = 8,219 + 0,6688D + 0,2610y_4
C = 8,636 + 0,3384D + 0,2020y_;

Tpebyercs:
1. IlpoBectu naeHTUPUKALIUIO MOACIIH.
2. PaccunTaTh nmapameTpbl IEPBOTO YpaBHEHUS CTPYKTYPHOM MOJEIIH.

Hnoueuoyanvnoe 3adanue Nes
(Oemoncmpayuonnwlii gapuanm,)
PabGora coctouT U3 mATH 3aJaHUN U BKJIIOYAeT B ce0s 3aJlaHMs IO ISITOMY
pasneny. 3ajanue oneHuBaercs B 40 6aios.
3aoanue 5.
J171s1 3a1aHHBIX 3HAYEHUH BPEMEHHOTO psijia
1. Tloctpouth ToueuHblli Tpaduk BpemeHHOTO psga. [lo Bumy rpaduxa
OTPENEeNIUTh THUI MOJEHH (aIIUTHBHAS WIM MYJIbTUILNIMKATUBHAS). BbinenuTs
KOMITOHEHTBI BpEMEHHOTO psija.
2. Craagute BpeMeHHOU psj. [locTpouTs Haumydiee ypaBHEHHUE TPEH/A.
O06ocHOBAaTh pElICHHE.
3.  OmnpenenuTs CE30HHBIE WM ITUKIWYECKHE KOMITIOHEHTBI, €CIIM OHH
UMEIOT MECTO.
4, TIpoBepuTh HATMYHE ABTOKOPPEISAIINH B OCTaTKaX C IIOMOIIBIO KPUTEPHS
HapOuHna-YotcoHa.
5. Haiiti mporro3 Ha dyetsipe kBapTaa 2024 roma. Caenath BBIBO/I.

O0BbeMbI
MPoAAK
76
116
143
65,8
93,1
147
177
84,6
114
177
223
102

Ton KBapran
2019

[EEN

2020

2021
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147
218
273
120
170
264
332
153

2022

2023
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Hnoueuoyanvnoe 3adanue Neb
(Oemoncmpayuonnwvlii eapuarnm)

PaGora coctouT W3 OJHOrO 3aJaHusl MO IIECTOMY pasieiy. 3aJaHue

onenuBaeTcs B 40 0ajioB.
3aoanue 6.

Nmerorcs mannwie o pocte BBII nns HexkoToporo rocymapcersa. [lonbepure
HAWJIYYIIAA TPEHJ JUIs OMpeNeSIeHUs] TCHJCHIIMU, HaOIroJaeMoi B JIaHHBIX 00
o6weme BBII. Onpenenute cpenneroaonoit remn pocta BBII, cnenaiite mporuos Ha
CIICIYIOLIUM TOJ.

t 1 2 3 4 5 6 7 8 9 10

O0BeM
BBII, 5,0 53 6,2 7,0 75 8,2 9,0 9,5 10,3 10,8

y.c.

Hnoueuoyanvnoe 3adanue Ne7
(OemoncmpayuoHnHwvlil 6apuanm,)
PaGorta cocTtoutr W3 omHOrO 3aJaHHs MO CEABMOMY paszzeily. 3agaHue
oueHuBaercs B 20 0aIoB.
3aoanue 1
Mogens CAPM (Capital Asset Pricing Model) cootHocuT cpeaHio
JTOXOTHOCTh IIeHHOM Oymarum (R;) C ee  II€eHOBOH BOJATHIBHOCTHIO (fi): TO

dopmyne R; =ou +a2Bi +Uu;. Ho mepemennas Bi He mojmaeTcsi HeOCPEACTBEHHOMY
HAOJIIOIEHHUIO, 4 OLIEHUBAETCS U3 PErPECCHi I, = o + Pir,, +&it, rae It — craBka %
mo I—oii neHHoi Oymare, a Iy — peiHOYHas craBka %. To ecTh, Ha MPaKTHKE,

9T100BI O11eHUTE CAPM BMecTO Bi MCHONB3YIOT OICHKY Pi.

1. Kakue mpo6ieMbl MOPOKIAAET UCTIOIB30BaHUEe i BMECTO i ?

2.Kak mocnenmctBus  3TOW  TPOOJIEMBI  OTPaXKAIOTCA  HA  OICHKE
koahunmenta o, ?

3. Kakue xoppekTupyIonme Mepbl BBl MOKETE MPETIOKHUTH?




BOINPOCHI K DK3AMEHY MO PA3JEJAM (TEMAM) TUCHMUITJINHBI
(MOJYJIST)

1. DxoHOMETpUKA U €€ CBsI3b C SKOHOMHUECKOHN Teopueil. Ha xakue Bompochl
MO3BOJISIFOT OTBETUTH SKOHOMETPUUECKUE METO/IBI.

2. Mopgenu cBsi3M U MOJACIHM HAOJIOJICHHM; SKOHOMETPUYECKash MOJIETIb,
no00paHHast MOJIETb.

3. Tumnbl naHHBIX U MoAeNeH. ICTOUHUKY CTATUCTUYECKUX TaHHBIX.

4. TeopeTuueckasi ¥ BBIOOpOUYHAs pErpecCHsl.

5. JInHEeHHOCTh perpeccuu Mo nepeMeHHbIM U MapaMeTpam.

6. Meron naumenwmmx kBajapatoB (MHK). Cpoiictea MHK orenox
napameTpoB moaenu. ['eomerpust MHK.

7. TlpeanonioxxeHuss METOJla HAMMEHBIIIMX KBaJpaToB U TeopeMa ['aycca-
MapxkoBa. Beibopounoe pacnpenenenne MHK onenku.

8. IIpoBepka cTaTHCTUYECKUX THIOTE3 O KOAIPPUIIMEHTAX PErPECCUU U
JIOBEPUTEIILHBIE NUHTEPBAJIBI.

9. JIBycTOpOHHHE W OJTHOCTOPOHHHE TUIIOTE3hl. Perpeccust ¢ OGuHapHOM
OOBSICHSIIONICH TEPEMEHHOM.

10. Kpurepun kadecTBa NPUOMMKEHUS JaHHBIX MOJCJIBI0 M UX
UCITOJIb30BaHKE JIJIST BEIOOpA MOJICIIH.

11. Hapymienus MIPEOIOKEHU I TEOPEMBI I'aycca-MapkoBa
(reTepocKe1aCTUYHOCTh, aBTOKOPPEIMPOBAHHOCTD) M X TTOCIIECTBUS.

12. MeToibl «00pbOBI» € HAPYIICHUSIMU TIPEAIONIOKEeHH Teopemsbl ["aycca-
Mapkosa. Mcnosib30BaHN€e OLIEHEHHON MOJAENH JIs1 IPOTHO3UPOBAHUS.

13. Mogens MHOXKECTBEHHOM JIMHEWHOUW perpeccuu. [lpeamonoxeHus
METOJla HAWMMEHBIIUX KBAAPaTOB JUISI MOJEIM MHOKECTBEHHOW JIMHEUHOU
perpeccun u Teopema ['aycca-Mapkosa.

14. Tlposepka BbImosiHEHUs npennosoxxkenuidn MHK. Hapymenus
MIPENOJIOKEHAN TEOPEMBI I'aycca-MapxkoBa (reTepoCcKeIaCTUYHOCTb,
MYJIbTUKOJUIMHEAPHOCTh, aBTOKOPPEIUPOBAHHOCTD), UX MOCIEACTBUS U METOIBI
«OOPBHOBIY C HUMH.

15. Kputepun kauecTBa MpUONMKEHHS JAHHBIX MOJEIBI0 MHOKECTBEHHOM
JUHEHHOW perpeccuu U MX MCTOIb30BaHME JIJIsi BHIOOpA MOJIEIH.

16. TlpoBepka THMOTE3 W JOBEPUTEIbHBIE WMHTEPBAJIBl I OJHOTO
koapunmenta. [IpoBepka COBMECTHBIX THIIOTE3.

17. TectupoBanue OTpaHUYCHMUS, BKJIFOUYAIOIIETO HECKOJIBKO
K02 PUITMEHTOB MOJIEIH.

18. TectupoBanue crnenuPuKau MOJETH MHOXKECTBEHHOW JIMHEWHOM
perpeccum.

19. OOmias cTparerusi MoJeIMpoOBaHus (QYHKIIMH HEJIMHEHHOW perpeccum.
Bunsl HetmHEHOCTH.

20. Tlapmas  HenuHEWHas  perpeccus.  BzammopeicTBue  Mexmy
HE3aBUCHUMbBIMU [TEPEMEHHBIMM.

21. BHyTpeHHss 1 BHENTHSST 000OCHOBAHHOCTD UCCIICIOBAHUSI.



MUHUCTEPCTBO HAYKU U BBICIITET'O OBPA3OBAHUS
POCCHUINCKOU ®EJEPAITUN
®EJEPAJILHOE TOCYJAPCTBEHHOE BIO/P)KETHOE
OBPA3BOBATEJILHOE YUPEX/IEHUE BBICILIEI'O OBPASOBAHNSI
«IOHELIKAS AKAJIEMUS VIIPABJIEHUS U
T'OCYJAPCTBEHHOM CJIYKEbI»

Hanpagsaenue noarorosku 38.03.01 DxoHomuka

Ipodunias «DuHAHCH U KPEIUT»

Kadgenapa Briciieit Mmarematuku

JAucuumianHa (MOAyJab) « IKOHOMETPUKAY

Kype 3 Cemectp 5 ®opma 00yueHUs1 OUHO-320UHAS

3K3AMEHAIIMOHHBIN BUJIET Nel

Teoperuyeckue BONpPoOCHI.
1. Meron HaMMEHBIIMX KBAJApPaTOB i OUEHKH KOIPPHUIMEHTOB
YpaBHEHHUS PETPECCHUMN.

IIpakTH4eckoe 3aganue.

3aoanue 1. 3aBucuMoOCTh TOTPeOJCHUS TPOAYKTa A OT CPEeIHETOo 10X0ja
OJIHOTO 4JIeHAa CEMbH 10 AaHHBIM 20 ceMelt xapaKTepru3yeTcs CJIeIYIONUM 00pa3oMm:
ypasHenue perpeccun: ¥ = 2 + 0,3x; 17y, = 0,9; 02 = 0,06,

[IpoBecT AMCHEPCHOHHBIN aHAIM3 TOJYYEHHBIX PE3YJIbTATOB, CHACIAThH
BBIBOJ] O 3HAUMMOCTH YPAaBHEHUS PETPECCHU B IIEJIOM.

3a0alme2 Ha6n10 CHUY 16 na X, AJT CTICYIONIHE PE3yIbTaThL:
96; 3 =57 S p( 4y)f HQ' n g e = 462,

e xy = XKV =
k=1 k—1 k

OnpenenuTs 1O JaHHBIM HAOJIIOMCHUSIM ypaBHEHHE JIMHEHHOW MapHOM
perpeccuu.

3adanue 3. 1lo nanHbiM Ha 18 MecsleB MOCTPOEHO YpPaBHEHHE PErpeECCUU
3aBUCUMOCTH TIPUOBLIN MPEANPHUATHS Y OT IIEH Ha CHIPhE X1 U MPOIYKTUBHOCTHU

ax 200 -1 5x + 4x
A I/I%B)eICTHo uro 37 11 =30500; (e —e_ ) =40000.

[IpoaHaM3upoBaTh OCTAaTKM HA HAJIWYKWE ABTOKOPPEIBSIUUHU C TOMOUIBIO
kpurtepus [lapbuna-Yorcona npu ypoBHe 3Haunmoctu ¢ = 0,05

Oxzamenamop:
VYTBepxkIeHO Ha 3aceaHuu Kadeapsl (MpoTokon Ne OT «___ » 20__r)

3aseodyrowuii kageopoui:
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