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BusupoBanue PII/I 1,151 MciOTHEHUSI B 04epeIHOM y4eOHOM Toay
"YTBEPXKIAIO"

Pabouas mporpaMma repecMoTpeHa, 00cykaeHa u onodpeHa it ucnonaeHus B 2026 - 2027 y4yeOHOM oy Ha
3aceqanny kKaeapsl Bricieit MmareMaTuku

[Iporoxom ot " " 2026 1. No_

3aB. kabenpoli kaHn. KOH. HavK. noueHT. [lamazosa E.H. (nopmace)

Busuposanue PII/I nj1s1 ucnio/iHeHUs B 0YepeIHOM YUeOHOM rogy
"YTBEPXKJAIO"

PabGouas mporpaMma repecMoTpeHa, 00cykaeHa u oo0peHa it ucnoinHeHus B 2027 - 2028 yueObHOM roy Ha
3acenanny kadeapel Briciieit MmareMaruku

[Iporokon ot " " 2027 . No__

3aB. kadeapoii KaH[. SKOH. HayK, AOIeHT, [lamasosa E.H. " (mommacy)

Busuposanue PII/] nj1s1 ucniojiHeHUs B 0YepeTHOM YUeOHOM IOy
"YTBEPXKJIAIO"

Pabouas mporpaMma repecMoTpeHa, 00cyskiaeHa u oxo0peHa st ucnoinHenus B 2028 - 2029 yyeOHoM rony Ha
3acenanuu kadeapel Briciiel Mmaremaruku

[Iporokon ot " " 2028 . No_

3aB. kahennoi KaHI. SKOH. HavK. noueHT. [lanazosa E.H. (nopmace)

Buzuposanue PIIJ] 1j1s1 ucniojiHeHUsI B 0YepPETHOM YUYE€OHOM IOy
"YTBEPXKJIAIO"

PaGouas mporpamma mepecMoTpeHa, o0CcykaeHa 1 ogo0pena s ucnoiaHeHus B 2029 - 2030 yueOHOM TOIy Ha
3acenanuu kKadeapel Briciieii Maremaruku

[Iporokon ot " " 2029 r. Ne

3aB. kadeapoii KaHI. SKOH. HayK, AoueHT, [lanasosa E.H. "~ (nommuch)



PA3JIEJI 1. OPTAHU3AIIMOHHO-METOIUYECKHN

1.1. OEJA JUCIIAITJIMHbBI

Ha Oaze COBPEMEHHBIX IMOAXOAOB K TCOPUH U ITPAKTUKE I[O6I/ITBCH BCECTOPOHHCTO U FJ'IYGOKOFO IIOHUMAaHUA
O6yanOHII/IMI/ICSI MCETOJO0JIOTUN HCIIOJIb30BaHUA OKOHOMETPUKM M pas3sjiMdHBIX €€ pasaciioB B TCOPETUYCCKOM M
IMPAKTUYCCKOM aHAJIN3€ SKOHOMHUYCCKUX MPOLICCCOB.

1.2. YYEBHBIE 3AIAYU U CHUIIJINHBbI

— 3HaHUE OCHOB YKOHOMETPUKH;
— OBJIAACHUC HAaBBIKaMKW MCIIOJIB30BAHUA PA3JINYHbIX MCETOAOB 3KOHOMCTPHYCCKOIO aHaliv3a Jid pCeIIC€HUA 3adad B
cepe IKoHOMUKH, (PMHAHCOB U OM3HECa;
— COBEpIICHCTBOBAaHHWE JIOTMYECKOTO W AHATUTUYCCKOrO MBIIIICHUS OOyYaloNMXcs JJIs  Pa3sBUTHS  YMCHUS:
MOHMMAaTh, AaHAM3WPOBaTh, CpPaBHHUBATh, OLEHWBATh, BBIOMpPATh, MPHUMEHATH, peIIaTh, WHTEPIPETHPOBATH,
APryMCHTHUPOBATD, O6’b$ICH}ITI), MPpEACTaBJIATh, MPCIIOJaBaTb, COBEPIICHCTBOBATL U T. .

1.3. MECTO JUCHMUILUIMHBI B CTPYKTYPE OCHOBHOH OBPA3OBATEJBHOM
IMPOI'PAMMBbI

Hukn (pazgen) OITOIT BO: | b1.0
1.3.1. Jucyunauna "Oxonomempuxa" onupaemcs na creoyrowue snemenmot OIIOII BO:
Anrebpa

Teopus BeposiTHOCTEN

Crarucruka

Maremaruyeckuii aHaius

MuKpO3KOHOMHUKA

1.3.2. Jucyunauna "Oxonomempuxa"” evicmynaem onopoi O0Jis C1e0yrouux 31emMeHmos:

DUHAHCOBOE IUIAHMPOBAHKUE W IMPOTHO3UPOBAHIEC

KomrurekcHbIi aHaM3 GUHAHCOBOW NEATECIHLHOCTH

1.4. PE3YJIBTATBI OCBOEHUSA JUCIUIIINHBI:

OIIK OC-4.1: Ilpogodum cb6op OaHHbIX U NPUMEHSem Memoobl SKOHOMEMPUUECKO20 aHAau3d 07
NpuMAMUSL  DKOHOMUYECKU U QUHAHCOBO — ODOCHOBAHHBIX — OP2AHUBAYUOHHO-YNPAGIEHYECKUX — peueHutl 8
npopeccUoOHAIbHOU desmenbHOCTNU

3HaTh:

YI)OBeHL 1 | ocHOBEI 9KOHOMCTPHUYCCKOI'O aHalIn3a,

YpoBeHb 2 | OCHOBHBIC MOAXOABI SKOHOMETPHUYECCKOTO aHaau3a IIPH PEIICHHHM ITOCTABJICHHBIX HSKOHOMHUYECKUX
3amad;

YpoBenb 3 | coBpeMEHHBIE METOJMKHA 3KOHOMETPUYECKOTO aHanu3a JUIsl MPHHATHS DKOHOMHYECKH W (PHHAHCOBO
000CHOBaHHBIX PEIICHHH.

YMeTs:

YPOBQHL 1 MIpOBOAUTH C60p 1 aHAJIN3 JaHHBIX UIA BBIIOJIHEHUSA SKOHOMETPHUYCCKOI'O aHalIn3a,

ypOBe]—[bz NPpUMCHATHL MCTO/BbI, HeO6XOI[I/IMBIe JJId SKOHOMCTPHUYECKOro aHajin3a IIpU PCHICHHUU ITOCTABJICHHBIX
OKOHOMHYCCKHX 3aaa4,

YpoBeHsb 3 | HCIIONB30BaTh COBPEMEHHBIE METOJUKA AKOHOMETPHYECKOTO aHANHM3a JUIsl TPUHSATHS 3KOHOMHYECKH |
(hnHAHCOBO OOOCHOBAHHBIX PEIICHUN.

Bnanern:

YpoBenb 1 |HaBBIKaMU BBIOOPA METOIOB SKOHOMETPHUIECKOTO aHATN3A;

ypOBeHL 2 | HaBBEIKAMH OPpUMCHCHHA MCTOAOB SKOHOMCTPHUYCCKOIO aHAaIM3a IMpU PCHICHUHW MOCTABJICHHBIX
OKOHOMMYCCKHUX 3a1a4,

YpoBenb 3 |HaBbIKAMH TNPUMEHEHUS COBPEMEHHBIX METOAMK OJKOHOMETPHUYECKOTO aHauu3a I IPHHATHUA
SKOHOMHYECKH U (PMHAHCOBO OOOCHOBAHHBIX PELICHUH.

B pesynomame oceoenua Ooucyunnunwt ""Ixonomempuxa’ odyuarowguiica o0oncen:

3.1|3HaTh:

e, 3aga4u 1 UCTOPUUCCKUC IMTPEATIOCHIIIKHM S KOHOMETPHUKH,

00J1aCTh MIPUMCHECHUSA U CTCIICHb IPUMCHHUMOCTH,

OCHOBHBIC ITOJIOKEHUA, TCOPETHICCKHUE OCHOBBI Y MMIPUKIIAJHBIC METOJOJIOIMU U METOINKH,

WH(OPMAIMOHHBIE CUCTEMBI TTOIEPKKA YKOHOMETPHUIECKAX HCCIIEAOBAaHUN U PacyETOoB.

3.2| Ymerh:

HCIOJIB30BATh OCHOBHBIC IIPHUEMBI SKOHOMCETPUUICCKOI'O UCCIICAOBAHUA SMITMPUICCKUX NAHHBIX]




CaMOCTOSITENIBHO ~ paboTarb €  y4yeOHO-METOAMYECKOW  JINTeparypod M DICKTPOHHBIMH  y4yeOHO-
METOIUYECKIMH KOMILIEKCAMHU.

3.3| Br1agern:

MeTOAaMU TIEPBUIHON 00pabOTKH M aHATTN3a HAOIFOTaeMbIX JaHHBIX;

HAaBBIKAMH  WCIIONb30BaHUs MAKETOB MPHUKIATHOIO MPOrPAMMHOTO  OOCCIIEYECHUS IKOHOMETPUYECKOM
HanpaBJIeHHOCTH.

1.5. ®OPMbI KOHTPOJIA

Texymuii KOHTPOJIb  YCIIEBAaEMOCTH TIO3BOJISICT OIICHUTH YPOBEHb CGHOPMUPOBAHHOCTH  DJIEMEHTOB
KOMITCTCHIIMK (3HaHUHM, YMEHUN M TNPHOOPSTCHHBIX HABBIKOB), KOMIIETCHIUH C MOCICAYIOIIUM OObeINHECHUEM
OLIECHOK W TMPOBOIUTCI B (oOpMe: YCTHOTO OMNpoca Ha IIEKIWMOHHBIX M CEMUHAPCKUX/TIPAKTUYECKUX 3aHATHAX
(bpoHTaTBHBIN, WHIWBUAYATbHBIN, KOMIUICKCHBIN), MHUCHMEHHOW NPOBEPKH (TECTOBBIC 3aMaHWs, KOHTPOJb 3HAHHUU
M0 pasfeily, CUTYAllMOHHBIX 3aJaHUil M T.M.), OLIGHKA aKTUBHOCTHU paGOTLI 06yqalomer00ﬂ Ha 3aHATHM, BKIKOYas
3a1aHus i1l CAMOCTOSTENBHON PadOTHI.

Hpomem‘ymormaﬂ ammecmayus

Pe3ynpTaThl TEKyLIEro KOHTPOJISA W MNPOMEXYTOYHOHW arTecTalud (QOPMHUPYIOT PEHTHHIOBYIO OLIEHKY
paboTel crymeHTta. Pacmpenenenme OauioB T1pu  (HOPMHPOBAHMHM PEHTHHTOBOM OICHKH pabOTHl  CTyIEHTa
OCYILIECTBJIIETCSI B COOTBETCTBUU C JEHCTBYIOUIMM JIOKAIBHBIM HOPMAaTHUBHBIM  aKTOM. [Mlo aucumminHe
"OKOHOMETpPUKA" BHJIOM IMPOMEKYTOUHOHN aTTECTALMU ABIAETCS 3adeT ¢ OLEHKOM

PA3AEJ 2. COAEPPKAHUE JTUCIUIIJIMHbBI

2.1. TPYAJOEMKOCTb OCBOEHUSA JTUCHUIIJINHBI

OO6mas TpyA0EMKOCTh AUCIUIUIUHBL "DKOHOMETPHUKA" COCTABISIET 8 3a4E€THBIC CIUHUIIBI, 288 4acoB.
KonmuecTBO 4acoB, BBIJENSIEMBIX Ha KOHTaKTHYI palbOTy C IpenojaBaTelieM M CaMOCTOSTEIBbHYIO padoTy
00yJaroIerocs, onpeaesieTCs] YIeOHBIM TUTAHOM.

2.2. COAEPKAHUE PA3JIEJIOB JUCHUIIJINHBI

HaumeHoBanue pa3/iesioB U TeM /BUA 3aHATHS/ Cemectp | YacoB | Komneren- | JIuteparypa | Uute | [Ipumeuanue
/ Kypce 10101 PaKT.

Paznes 1. Mopaesin napHoii JinHeiiHOI perpeccuu
Tema 1. DxoHOMETpHUKA U €€ CBA3b C 4 2 OIIK OC- .1 0
9KOHOMHUYECKOU Teopuen. MeTomonorus 4.1 JI1.2J12.1J13
SKOHOMETPHUYECKOTO HCCe0BaHus. TuIb 1J13.2
SKOHOMMYECKUX JaHHBIX /JIex/ JI3.3

21032
Tema 1. DxoHOMETpUKA U €€ CBA3b C 4 2 OIIK OC- .1 0
SKOHOMUYECKOH Teopueil. MeTononorus 4.1 JI1.2J12.1J13
9KOHOMETPHUYECKOTO Ucciie0BaHusl. THIibl 1 J13.2
SKOHOMMYECKUX JaHHBIX /CeM 3aH/ JI3.3

21032
Tema 2. Mogens mapHOH THHEHHON perpeccu. 4 4 OIIK OC- J1.1 0
Metoz HaMEHbIINX KBaapaToB. Teopema 4.1 JI1.2J12.1J13
l"aycca-Mapkosa /JIex/ 1J13.2

JI3.3

21032
Tema 2. Mopenp napHO# JIMHEHHON perpeccui. 4 4 OIIK OC- .1 0
MeTon HaMEHBIINX KBaapaToB. Teopema 4.1 JI1.2J12.1J13
I'aycca-Mapkoga /Cem 3an/ 1 J13.2

JI3.3

2132
Tema 3. [IpoBepka runore3 B MOJIEIIH ITAPHOH 4 4 OIIK OC- JI1.1 0
TUHEHHO perpeccun. Bribop “Hammydmeit” 4.1 JI1.2J12.1J13
Mozenu. Hapyiienue npeanocbuiok TeopeMbl 1J13.2
T'aycca-MapxkoBa. Perpeccus 6e3 cBOOOIHOTO JI3.3




uieHa /Jlex/ 21032
Tema 3. [IpoBepka runores3 B MOJICIIH MAPHOH 4 OIIK OC- J1.1
JIUHEHHOH perpeccun. Bribop “Hammydmeit” 4.1 JI1.2J12.1J13
Mozenu. Hapyienue npeanocbuiok TEOpEMBI 1 J13.2
I'aycca-MapkoBa. Perpeccust 6e3 cBOOOIHOTO JI3.3
ynieHa /Cem 3an/ 2192
Tema 1. DKOHOMETpPHKA H €€ CBS3H C 14 | OIIK OC- J1.1
SKOHOMUYECKOH TeopHeil. MeTononorus 4.1 JI1.2J12.1J13
SKOHOMETPUYECKOIO UCCIIE0BaHUsA. THIIbI 1J13.2
HSKOHOMUYECKUX JaHHBIX /Cp/ JI3.3
21032
Tema 2. Mojenp napHO# JIMHEIHON perpeccum. 14 | OIIK OC- .1
Metoa HauMeHBIIMX KBaApaToB. Teopema 4.1 JI1.2J12.1J13
l"aycca-Mapkosa /Cp/ A1 J13.2
JI3.3
2132
Tema 3. [IpoBepka runore3 B MOJICIIH MTAPHOH 14 | OIIK OC- J1.1
JMHEHHOH perpeccun. Bribop “Hammydmeit” 4.1 JI1.2J12.1J13
Mozenu. Hapyiienue npeanocbuiok TeOpeMbl 1J13.2
T'aycca-MapxkoBa. Perpeccus 6e3 cBOOOIHOTO JI3.3
yyieHa /Cp/ 2132
Pazgen 2. Moneaun MHOKeCTBEHHOM JINHEHHOM
perpeccumn
Tema 4. Moaenb MHOXECTBEHHOM JTMHEHHOM 2 OIIK OC- .
perpeccun. MHK. Teopema ["aycca- Mapxkosa. 4.1 JI1.2J12.1J13
IIpoBepka BBITOTHEHMSI CTaHAAPTHBIX 1J13.2
MIPEATIOIOKCHIH 00 OIMMOKax B JIMHEHHOM JI3.3
Moienu HaOmoaeHuit /Jlex/ 2132
Tema 4. Monieiab MHOXECTBEHHOM JTMHEHHOM 2 OIIK OC- J1.1
perpeccuu. MHK. Teopema ["aycca- Mapkoga. 4.1 JI1.2J12.1J13
[IpoBepka BBHITTOTHEHHSI CTaHJAPTHBIX 1J13.2
MIPEONIOKEHHI 00 OIIMOKAX B JIMHEHHOU JI3.3
mozxenu Haomroneuunii /Cem 3an/ D122
Tewma 5. [IpoBepka runoTe3 U CTaTUCTUYECKUE 4 OIIK OC- JI1.1
BBIBOJBI B MOJEJIM MHOKECTBEHHON JTUHENHON 4.1 JI1.2J12.1J13
perpeccun /JIex/ 1J13.2
JI3.3
2132
Tema 5. [IpoBepka runoTe3 u CTaTUCTHYCCKUE 4 OIIK OC- JI1.1
BBIBOJIBI B MOJIEJTH MHOKECTBEHHON TUHEHHOMN 4.1 JI1.2J12.1J13
perpeccun /Cem 3an/ A1 J13.2
JI3.3
2132
Tema 4. Monienb MHOXKECTBEHHOM JIMHEHHOM 14 OIIK OC- JI1.1
perpeccun. MHK. Teopema ["aycca- MapkoBa. 4.1 JI1.2J12.1J13
[IpoBepka BHITTOTHEHHSI CTAHJAPTHBIX 1J13.2
NPEANONoXKEeHNUH 00 OmnOKax B IMHEHHOM JI3.3
Moenu HaOmoneHuit /Cp/ 21 92
Tewma 5. [IpoBepka runoTe3 U CTaTUCTUYECKUE 14 | OIIK OC- JI1.1
BBIBOJIBI B MOJICJTM MHOKECTBEHHOM JTUHEHHOM 4.1 JI1.2J12.1J13
perpeccun /Cp/ 1J13.2
JI3.3
21032

Paznes 3. HesiuHeliHbIe perpecCHpHHbIE MOJEIH




Tema 6. Henuneitnbie perpeccuoHHbIC 2 OIIK OC- J1.1
moxeiu /JIex/ 4.1 JI1.2J12.1J13
1J13.2
JI3.3
21092
Tema 6. HenmuneitHbIe perpeccnoOHHbIC 2 OIIK OC- JI1.1
moaenu /Cem 3aH/ 4.1 JI1.2J12.1J13
1 J13.2
JI3.3
2122
Tema 6. HenuHeltHble perpeccuoHHbIe 12 | OIIK OC- J1.1
moxenu /Cp/ 4.1 JI1.2J12.1J13
1J13.2
JI3.3
21032
Pazgen 4. Cucrembl 0THOBPEMEHHBIX YPABHEHU
Tema 7. OLeHKa pe3yIbTaTOB UCCICIOBAHUN, 2 OIIK OC- J1.1
OCHOBAHHBIX Ha MHO>KECTBEHHOM 4.1 JI1.2J12.1J13
perpeccuu /Jlex/ 1 J13.2
J13.3
0132
Tema 7. OnieHKa pe3yIbTaTOB UCCIICIOBAHUM, 2 OIIK OC- J1.1
OCHOBAHHBIX Ha MHO>KECTBEHHOMN 4.1 JI1.2J12.1J13
perpeccun /Cem 3aH/ 1J13.2
JI3.3
21092
BryTpeHHs1s 1 BHEITHSS 000CHOBaHHOCTH TIPH 2 OIIK OC- JI1.1
MIPOTHO3UPOBAHUH 10 MOZCITH 4.1 JI1.2J12.1J13
perpeccuu /Konc/ 1 J13.2
JI3.3
21032
Tema 7. OLieHKa pe3yIbTaTOB UCCIICOBAHUM, 16 OIIK OC- JI1.1
OCHOBaHHBIX Ha MHOKECTBEHHOI 4.1 JI1.2J12.1J13
perpeccun /Cp/ 1J13.2
JI3.3
2192
Pazgen 5. AHanu3 cTaliMOHAPHBIX BPpEMEHHbIX
paIoB
Tema 8. CtaumoHapHbIe BpEMEHHBIE PSAbI, 4 OIIK OC- .1
Mozenu ARMA /Jlex/ 4.1 JI1.2J12.1J13
1J13.2
JI3.3
2192
Tema 8. CTanmoHapHBIC BpEMEHHEIE PSIIIBI, 4 OIIK OC- J1.1
Monenu ARMA /Cem 3an/ 4.1 JI1.2J12.1J13
1J13.2
JI3.3
21092
Tema 9. PerpeccuonHsblit ananus amus 4 OIIK OC- J1.1




CTaI[MOHAPHBIX BPEMEHHBIX PSI/IOB. 4.1 JI1.2J12.1J13
Junamuueckue moneiu /JIex/ 1 J13.2
JI3.3
2132
Tema 9. PerpeccuonHslit ananus ajs 4 OIIK OC- J1.1
CTallMOHAPHBIX BPEMEHHBIX PSJIOB. 4.1 JI1.2J12.1J13
JnHamuaeckue moaenu /Cem 3an/ 1 J13.2
JI3.3
21032
Tema 8. CTanmoHapHBIC BpEMEHHEIE PSIIIBI, 16 | OIIK OC- J1.1
Mopenn ARMA /Cp/ 4.1 JI1.2J12.1J13
1J13.2
JI3.3
2132
Tema 9. PerpeccuonHsblit ananus amus 15 OIIK OC- J1.1
CTAllMOHAPHBIX BPEMEHHBIX PSIIOB. 4.1 JI1.2J12.1J13
Junammyeckue moaenu /Cp/ 1132
JI3.3
2132
PﬂSI[eJI 6. Anaan3 HECTAIHOHAPHBIX BPEMECHHBIX
psaaoB
Tema 10. Hecranmonapasie BpEMEHHBIE PSIIBI. 4 OIIK OC- J1.1
Wnentudukarnyst craiiioHapHBIX U 4.1 JI1.2J12.1J13
HECTallMOHAPHBIX PSJO0B B paMKax Mojelen 1 J13.2
ARIMA /Jlex/ JI3.3
2132
Tema 10. HecrarmonapHbie BpEMEHHBIC PSIIIBI. 4 OIIK OC- J1.1
Wnentudukariysi CTaliiOHapHbIX U 4.1 JI1.2J12.1J13
HECTAI[MOHAPHBIX PAAOB B paMKax MOJEIeH 1J13.2
ARIMA /Cewm 3an/ JI3.3
21032
Tema 11. PerpeccuoHHBINM aHATU3 4 OIIK OC- J1.1
HECTallMOHAPHBIX BPEMEHHBIX PSI0B. 4.1 JI1.2J12.1J13
KowuHTerparus 1 Mol KOPPEKIUU 1J13.2
omnbOkamu /Jlex/ J3.3
21032
Tema 11. PerpeccroHHBIN aHATN3 4 OIIK OC- JI1.1
HECTALMOHAPHBIX BPEMEHHBIX PSAIOB. 4.1 JI1.2J12.1J13
KounTrerpauus u Moznenu KoppeKuuu 1 J13.2
ommbkamu /Cem 3an/ JI3.3
21032
Tema 10. HecranmonapHble BpEMEHHBIE PSJIbIL. 14 | OIIK OC- JI1.1
Wnentudukariysi CTalioOHapHbIX U 4.1 JI1.2J12.1J13
HECTAI[MOHAPHBIX PAJOB B paMKax MoJeleH 1J13.2
ARIMA /Cp/ JI3.3
21032
Tema 11. PerpeccuoHHBIM aHATU3 14 | OIIK OC- J1.1
HECTALlMOHAPHBIX BPEMEHHBIX PSIIOB. 4.1 JI1.2J12.1J13
KowmHTerparus 1 Moenn KOpPEeKIuU 1J13.2
ommubkamu /Cp/ J3.3
2132

Paznen 7. Anaan3 Moaesieid maHeJbHBIX JaHHBIX U
MojieJieil MHOKeCTBEHHOI0 BHIOOpa




Tema 12. Moaeny naHeaIbHBIX TaHHBIX /JIex/ 5 2 OIIK OC- JI1.1 0
4.1 JI1.2J12.1J13
1 J13.2
JI3.3
D192

Tema 12. Monenu na”HeabHbIX JaHHBIX /CeM 5 2 OIIK OC- JI1.1 0
3an/ 4.1 JI1.2J12.1J13
1 J13.2
J3.3
21032

Tema 13. Mopenu ¢ orpaHUYeHHON 3aBUCHMOI 5 2 OIIK OC- .1 0
nepemMeHHol /JIex/ 4.1 JI1.2J12.1J13
A1J13.2
J3.3
31032

Tema 13. Mogenu ¢ orpaHMYE€HHOM 3aBUCUMOM 5 2 OIIK OC- JI1.1 0
niepeMenHoM /CeM 3aH/ 4.1 JI1.2J12.1J13
1 J13.2
J3.3
21032

CroxacTrueckuii ciryyaiiHbIi nporecc. /Konc/ 5 2 OIIK OC- 1.1 0
4.1 JI1.2J12.1713
1J13.2
J3.3
3192

Tema 12. Mozaenu maHeTbHBIX JaHHBIX /Cp/ 5 8 OIIK OC- J1.1 0
4.1 JI1.2J12.1J13
1 J13.2
J3.3
2132

Tema 13. Moaenu ¢ orpaHH4eHHON 3aBUCHUMOM 5 8 OIIK OC- .1 0
niepemenHoi /Cp/ 4.1 JI1.2J12.1J13
1 J13.2
J3.3
21022

PA3IEJI 3. OBPA3OBATEJIBHBIE TEXHOJIOT' T

3.1 B mporecce OCBOEHHS MUCHHILIMHBI "DKOHOMETPHKA' WCIONB3YIOTCS CIleIyrolre o0pa3oBaTelbHbBIE
texuoyoruu: yeknuu (JI), cemunapckue 3ansatust (C3), camocrosiTenbHas padora cryneHToB (CP) mo BBIMOTHEHHIO
Pa3IMYHBIX BUJIOB 33JaHUM.

3.2 B mpouecce OCBOCHHA [AMCUUIUIMHBI "OKOHOMETpPHUKA"'  HCIONB3YIOTCS  CIEAYIOLIUE HHTEPAKTUBHBIE
obOpazoBarenbHble TexHOJormH: mpobiemHas yekuus (ILI). JleknnoHHBIA Marepuan TPEICTaBICH B BHIE CIAMI-
npeseHTauyu B (opmare "Power Point". JInsg HarmsgHOCTH HCIONB3YIOTCS MaTepHallbl Pa3IMYHBIX HAyYHBIX |
TEXHHUYECKUX WCCIIEOBaHNM, CIPAaBOYHBIX MAaTepUaOB, HAy4YHBIX cTared T.1. B Xome nekium mpemxycMoOTpeHa
oOparHas CBA3b C OOyYarOIMIMMUCS, AaKTUBHU3HPYIOIIME BOMPOCH. llpu mpoBeneHWHM JEKIUH HCIOIB3yeTCs
MPOOIEMHO-OPUEHTHPOBAHHBIA MEKTUCITUTUIMHAPHBINA TIOXO0J], MPEANOIaraloliiii TBOPUYECKUE BOMIPOCH M CO3JIaHUE
JIMCKYCCHOHHBIX CUTYyallUH.

[Ipu M3NOXKEHNH TEOPETHUYECKOTO Marepuaia HCIONb3YIOTCS TaKhMe METOBI, KaK: MOHOJOTHYECKHH, IMMOKa3aTeIbHBIH,
MUATOTHICCKAN, DBPUCTHUYSCKHH, WCCIEIOBATENbCKAN, MPOOJIEMHOE W3JIOKECHHE, a TalKe Takhe IPHUHIIAIIBI
JIUIAKTHKA BBICIICH IIKOJIBI, KaK: IIOCJEIOBATCIbHOCTh M CHUCTEMAaTUYHOCTh OOYYCHHS, JIOCTYITHOCTH OOY4YCHHUS,
MPUHIUI HAYYHOCTH, TPUHIIUIBI B3aMMOCBSI3U TEOPHHM W TPAKTUKU, HAIATHOCTH W Jp. B KOHIlE KaKIOW IEKINH
MIPEAYCMOTPEHO BpEeMs IUIsI OTBETOB Ha MPOOIIeMHBIE BONPOCHL.. CeMHWHApCKE 3aHATHS TPOXOASIT B KOMITBIOTEPHOM
KJTacce ¢ UCTIOIB30BAaHIEM ITAKETOB MPUKIATHBIX TIPOTPaAMM.

3.3 CamocrosTenbHas pa0boTa TMpenHa3HaYeHa Ui BHEAyAUTOPHOW paboThl 00y4aromuxcs, CBSI3aHHOW C
KOHCIIEKTHPOBaHHMEM HWCTOYHHKOB, Y4eOHOrO Marepuaia, M3ydeHHeM IOMOJHUTEIHHOW JIMTepaTyphl MO IUCHUILINHE,
MOTOTOBKON K TEKYIIIEMY W CEMECTPOBOMY KOHTPOITIO, a TAKKE BRIMTOJTHCHUEM WHIUBHUTYATHHBIX 33TaHUH.




PA3JIEJI 4. YHEBHO-METOANYECKOE U MATEPUAJIBHO-TEXHUYECKOE

OBECIIEYEHHUE JUCIIAIIJIMHbI

4.1. PekoMenayemasi JuTepaTypa

1. OcHoBHas TuTEpaTypa

ABTODEHI,

3arnaBue

WznarenbcTBO, TON

JI1.1 | Opnos, A. N.

DxoHOMeTpHKa : yaeOHoe mocodue (676)

Mocksa, Capatos :
WHTepHeT-YHUBEpCUTET
HNHdopMannoHHBIX
Texuomoruii (MHTYUT),
Aif I[Tu Ap Menua, 2020

JI1.2 | SIxoBieBa, A. B.

DKOoHOMETpHKA : yueOHOe mocodue (223)

Caparos : Hayunas xuura,
2019

2. lonoJHUTEIbHAS JUTEpa

Typa

ABTOpBHI,

3arnaBue

W3narenbCcTBO, TON

J2.1
A. B. Jloraués, O.
M. Jloraués, M. B.
ITynosa, C. E.
Xpylues

OxoHomeTtpuka. [lapHbIi perpeccHOHHBIN aHaATU3 :
npakTukyM (184)

Horocubupck :
HoBocubupckuii
rocy1apCTBEHHBIH
YHHMBEPCUTET SIKOHOMUKH U
yrpasneHus: «HAHX»,
2020

3. MeTonnueckne pa3padoTku

ABTODEHI,

3arnaBue

WznarenbcTBO, TON

JI3.1
E.H. ITanazoBa

OKOHOMETPHKA: METOJMYECKUE PEKOMEHIAINH JUIS
obyJaroruxcs 2-ro Kypca 00pa3oBareIbHON MPOrpaMMbI
OaxanaBpuar HanpasieHus noarorosku 38.03.01
«OxoHOMUKa» (podnny : « DUHAHCH! U KPEAUTY,
«l"ocymapcTBeHHbBIE 1 MyHUIIMTIATIBHBIE (PMHAHCHD,
«byxranTepckuil yuer, aHaIus U ayIuT», « baHkoBckoe
neno», «Hamoru u Hanmoroo0noxxeHune», « JKOHOMUKA
TIPEANPHUATHS» ) ¥ HarlpaBJieHus moaroToBku 38.03.03
«YTpaBieHHE MIEPCOHATIOM» BceX opM oOyueHus (89

c.)

OI'bOY BO
"HOHAYUI'C", 2024

J3.2
ITanasona, E. H.

DKOHOMETpHKA : METOANYECKUE PEKOMEHIAIIH JIIS
MIPOBENICHUS CEMUHAPCKUX 3aHATHH JJIsT OOYJaroImuxcs 2
Kypca OakanaBpuara HarpasyieHHus moarotoBku 38.03.01
OxoHOMHKA (PO s « DUHAHCHI B KPEAUTY») BCeX (hopm
obyuenus (38 c.)

OI'bOY BO
"HOHAYUI'C", 2025

JI3.3
ITanasona, E. H.

OKOHOMETPHKA : METOANYECKHE PEKOMEHIALIUH T10
OpraHM3allu¥ CAMOCTOSATEIIBHOW pabOThI ISt
oOyyaronuxcs 2 Kypca OaxkanaBpuara HarpaBJICHUs
noarotoBku 38.03.01 DxoHomuka (poduinb «PUHAHCH
U KpeanuT») Bcex popm oOyuenns (48 c.)

®I'bOY BO
"HOHAYUI'C", 2025

HH(OPMALMOHHO-TEJICKOMM

4.2. IlepeyeHb pecypcoB

yHUKanuoHHo¥W cetn "HHTepHer"

o1

Hayunas snexrponnas outnuorexa « KUBEPJIEHMHKAY

https://cyberleninka.ru/

ey 9BC «JIAHb»

https://e.lanbook.com/

4.3. Ilepeyens npo

TPAMMHOr0 o0ecrie4eHust

JIutieH3noHHoe W

CBOOOZIHO  paclpoCTpaHseMOe  MPOTrPaMMHOE

OTEYECTBEHHOTO MTPOU3BOICTRA:
- Libre Office (muniensus Mozilla Public License v2.0.)
- 7-Zip (munen3uss GNU Lesser General Public License)

- AIMP (munensus LGPL v.2
- STDU Viewer (freeware for
- GIMP (munenzus GNU Gen

1)
private non-commercial or educational use)
eral Public License)

- Inkscape (niuniensuss GNU General Public License).

obOecrieueHne, B

TOM YHUCJIC

4.4. llpodeccuonanbubie 0a3bl JaAHHBIX 1 HH()POPMAIHOHHBIE CIIPABOYHbIE CHCTEMbI




[podeccronanpuble 6a3bl JaHHBIX U HH(GOPMAIIMOHHBIE CIIPABOYHBIE CHCTEMBI HE UCTIOIB3YIOTCSL.

4.5. MaTepuajabHO-TeXHHYECKOe o0ecreuyeHne THCIUILINHBI

Jns mpoBeneHWS YUYeOHBIX 3aHATHHA, TNPEAYCMOTPEHHBIX O00pa3oBaTEIBLHOW IMPOTPAMMOM, 3aKpeTUICHBI
ayJIUTOPUH COTIIACHO PACTIMCAHUIO YUCOHBIX 3aHITHI:
pabodyee MeCTO MperojaaBareis, MMOCAJ0YHBIC MECTa MO KOJIMYECTBY OOYYAIOIIMXCS, JTOCKA MEJOBas, MEPCOHATBHBIN
KOMITBIOTEp C JIMIIEH3MPOBAHHBIM MPOTPaMMHBIM OOECIedYeHHneM OOIIero HasHaYeHHA, MYJIbTUMEIUHHBIA MPOEKTOD,
OKpaH, UHTCPAKTUBHAA MMaHECJIb

PA3JAEJI 5. DOHZI ONEHOYHBIX CPEJICTB

5.1. KoHTpO/IbHBIE BONPOCHI M 32/1aHUS

1. DOKOHOMETpHKA U €€ CBSI3b C SKOHOMHUUECKOW Teopuel. Ha kakue BOIpPOCH MO3BOJISIOT OTBETUTH
KOHOMETPHUYECKUE METOMBI.

2. Mopnenu cBS3¢ 1 MOJIENM HAOMIOJICHUI; SKOHOMETPUIECKasi MOJIEIb, TTOI00paHHast MOJICIb.

3. Tunsl JaHHBIX ¥ Mozienel. ICTOUHNKN CTaTUCTUYECKUX TaHHBIX.

4, Teopetudeckasl 1 BEIOOPOYHAS PETPECCHS.

5. JINHEWHOCTH perpeccuu 1o NEPEMEHHBIM U IIapaMeTpaMm.

6. Meton nanMenbiux kBagparoB (MHK). CeoiictBa MHK ornienok mapametpos moaenu. I'eomerpust MHK.

7. IlpeanonoxeHus: METOJa HAMMEHBIINX KBaAparoB U TeopeMa [ aycca-MapkoBa. Beibopounoe pactipenenenue
MHK orneskn.

8. [TpoBepka cTaTUCTHYECKUX TUIIOTE3 O KOAPPHUIMEHTaX PErpeccHu U AOBEPUTEIbHBIE HHTEPBATIBI.

9. JIBycTOpOHHHE M OTHOCTOPOHHHE THIOTe3bl. Perpeccust ¢ OnHapHOI 00bsICHSIONIEH TepEMEHHOM.

10. Kputepun kauecTBa NpuOIMKEHNS JaHHBIX MOJEINbIO U UX UCIIOJIb30BaHKE AJIs1 BBIOOpA MOJEIH.

11. Hapymenus npenanonoxenuit TeopemMsl ['aycca-MapkoBa (TeTepocke1acCTUIHOCTh, aBTOKOPPEIUPOBAHHOCTH) U
HX TIOCIIE/ICTBUS.

12. MeTonst «00psOBDY C HAPYIIESHUSIME MTPEITONIOXKEeHHH TeopeMbl | aycca-MapkoBa. Mcronb30Banme orieHeHHOH
MOJIENH! JJIs1 IPOTHO3UPOBAHUSL.

13. Moniens MHOKECTBEHHOM JTMHENHOM perpeccun. Ilpennonoxenns MeToja HaMMEHBIINX KBaAPaToB IS MOAETU
MHO>KECTBEHHOM JIMHEWHOH perpeccuu u Teopema ['aycca-MapkoBa

14. IIpoBepka BeITIoNTHEHUS peanonoxenniit MHK. Hapymennst mpeanonoxenuii TeopemMsl [ aycca-MapkoBa
(TeTepocKeTaCTUIHOCTh, MYJIBTHKOJITHHEAPHOCTD, aBTOKOPPEIIMPOBAHHOCTD), X TIOCIEICTBHS U METOIBI «00PHOBD»
C HUMHU.

15. Kputepun kadecTBa MPUOIMKEHUS JAHHBIX MOJEITBI0O MHOKECTBEHHON JTMHEHHON PETPEecCHH M MX
WCIIOJIb30BaHKeE I BEIOOpa MOJIEINH.

16. [IpoBepka rUmoTe3 u JOBEPUTEIbHBIE HHTEPBANbI U1 OAHOTO K03 duiuenta. [[poBepka COBMECTHBIX TUIIOTES.
17. TecTupoBaHne OrpaHUYCHUS, BKIIOYAIOLIETO HECKOJIBKO KO3 (HDUIIMEHTOB MOAEIH.

18. TectupoBanue crienupUKAIIA MOICITH MHOKECTBEHHOMN TMHEHHOW PErPECCHH.

19. O0mas crparervs MoJeMpoBanus (PYHKIIUK HEIMHEHHON perpeccuu. Busl HemmHeHHOCTH.

20. [1apuas HenuHelHas perpeccusi. BzaumonelicTBre MexXay HE3aBUCUMBIMU IIEPEMEHHBIMU.

21. BHyTpeHHSS ¥ BHEITHSS 000CHOBAHHOCTH MCCIICTOBAHMS.

22. CMenieHre u3-3a MPOMYLICHHBIX IEPEMEHHBIX, CMEIICHUE W3-32 OLIHOOK U3MEPEHHs O0BSICHSFOIIINX
NepEMEHHBIX, OTCYTCTBYIOIIME JaHHBIE, CMELICHNE H3-3a 0TOOpa HaONII0JeHNH, HENpaBUIbHAS CIIEU(UKALIHS
¢$yHKIMOHATBHON QOpMBI perpeccur. BzanmHoe BnusiHNE IEpeMEHHbIX.

23. CucreMbl OTHOBPEMEHHBIX ypaBHeHHH. CTpyKTypHas U puBeaeHHas (opMbl. DK30TeHHbIE, YHIOTCHHBIE,
MIPEOTIpeIeTICHHbIE TEPEMEHHBIE.

24. UneHTHGHUUNPYEMOCThb OTACIBbHBIX YPaBHEHUH CTPYKTYpHOI (hopmbl. OLIeHMBaHUE CHCTEMbI OTHOBPEMEHHBIX
YpaBHEHU.

25. IloHsATHE O METO/I€ MHCTPYMEHTAIBbHBIX MIEPEMEHHBIX. BHYTpeHHsIS 1 BHEIIHAS 000CHOBaHHOCTH ITPH
MIPOTHO3UPOBAHUU 110 MOZAETU PETPECCUH.

26. Bpemennoii psin. CToxacTHUecKuil cirydaitHbIi mporiecc. CTanuoHapHbIC BPEMEHHBIE PSITEL.

27. ArokoppensunonHas yHkuus. bensiit mym. [IpoBepka Ha rayccoBckuit Oenbiii mym. MA(q). Oneparop
3anazabiBanusa. MA(1).

28. UnenTndunupyeMocTts, ycinoBue ooparumocti. Jlnaeiiabie iponeccrl. Paznoxxenne Bomnpa.

29. [Ipumepshl CTaITMOHAPHBIX BPEMEHHBIX PsIOB B 3KoHOMHKE. [Iportecc AR(p), yciaoBre cTarioHapHOCTH.

30. [IpencrapneHue B BUE CKONB3SIIETO CPpeIHETo OeckoHeuHOro nopsiaka. MA(q) — yciaoBue 00paTuMOCTH —
NpeACTaBICHUE B BUE MPOLIECCa aBTOPErpecCHr OECKOHEUHOTO MOpPsIIKA.

31. Heobparumerii mporiecc MA(1). IIporece aBToperpeccnn, HaUMHAIOITHICS B ONPEIeICHHBI MOMEHT BPEMEHH,
BBIXOJ] Ha CTa0OWIILHBIN PEXKUM.

32. Koppenorpamma npouecca AR(p). Ypasuenus FOna-Yoxepa. Monenu ARMA, ycnoBue cTalMOHapHOCTH,
mpobireMa o0mux MHOXUTENeH. Momenn ARMA, yYUTHIBalOIIHE CE30HHOCTb.

33. UnenTudukanus craiimoHapHoi Moaear ARMA 1o aBTOKOPpENSIIMOHHON U YaCTHOM aBTOKOPPEIIAIIMOHHON




dyuxusaM. TabauIe! MoBeACHHS KoppeaorpaMM. Beibopodnas koppeaorpamma.

34. OproguyHocTs. Kputepuu 11t mpoBepKy paBeHCTBA HYJIIO aBTOKOPPEISALUI 1 YaCTHBIX aBTOKOPPETISAIIHIA.

35. llpencrasnenue u npumenenue Q-rectoB bokca-Ilupca u JIbronr-bokca amst rpynnsl BBIOOPOYHBIX
ABTOKOPPEJISIHIL.

36. Metononorus bokca-/I)xenkunca. OneHnBanne crarpoHapHoi mogenu AR(p). OneHnBaHue cTalimoHapHOM
monenu MA(Q).

37. OuenuBanue craimonapuoir ARMA(p,q). Jlnarnoctuka onieHeHHO Moenu. BeiOop Mozesny, OCHOBaHHBIN Ha
nHGOPMaIMOHHBIX KpuTepusx. IIporno3upoBanue Ha OCHOBE OXOOPaHHON MOJEINH.

38. Hecraunonapusle psabl. [Iporiece, craiiioHapHbIi OTHOCUTENBHO JETEPMUHUPOBAHHOTO TPEH A,
Croxactnueckuit Tpesa. TS u DS psnel. Mogenun ARIMA.

39. Kpurepuu duxu-®ynnepa. Pazsutre un mmoctpauus tecta Juku-Dysuiepa 1 pacliupeHHOro tecra Juku-
Qyruiepa Ha HATMYKE €IUHUYHOTO KOPHSL.

40. YyBCTBUTEIBHOCTH K HAUTMYUIO AETEPMUHUPOBAHHBIX perpeccopoB. F-craructuxu. Ksagparuunsiit Tpen.
Kparnbie kopau. MHOroBapranTHasi pounenypa.

41. Ilonstue o recre Gumumnca-Ileppona. [lonstue o recre Kwiatkowski, Phillips, Schmidt and Shin (KPSS, 1992)
Ha CTallMOHAPHOCTb.

42. Tlonsatue o tecre DF-GLS, pazpaborannom B Elliott, Rothenberg, and Stock (1996). UccnenoBanne npobiem,
BO3HHKAIOIIUX MTPH TECTHPOBAHUH HA €IMHUYHBIA KopeHb (kputuka [leppona (Perron, 1989) TecToB Ha e TMHMIHBII
KOPEHb).

43. UccnenoBanue HEKOTOPBIX TECTOB HAa €IMHUYHBIA KOPEHD ITPU HATWYMH CTPYKTYPHOTIO C/IBHTA.

44. Ilonstue o Tectax Ileppona u 3uBoTa-OHAprOCca HA EAMHUYHBIN KOPEHb PU HATMYUH CTPYKTYPHBIX CIIBUTOB B
TaHHBIX. [[OHATHE O Ce30HHBIX EAMHUYHBIX KOPHSIX.

45. Jlunamuueckue Mojiesii. Mojienb BeKTOpHOU aBToperpeccuu (vector autoregressive model, VAR). Ycnosue
crabwibHOCTH VAR, HaxoxxaeHue cTabuinbHOIO COCTOSHHUA.

46. OtkpeiTas VAR. HaxoxaeHue cTabiIbHOM CBI3H MeX Iy psigamu, coctaBisromumu VAR. TToxbop u
onieHnBaHue VAR, muarHocTuyeckue npoueayphl.

47. Vicnonb3oBaHuEe MHOTOMEPHBIX MH(OPMALIMOHHBIX KpUTEepHeB: Akarke, XeHHaHa-Kynnna) u [lIBapua-baiieca.
Br10op cnenndukanmuy Moaeny, ONTUMAIbHOH INTyOHHBI 3ala3AbIBaHUM, OCHOBAHHBIN HAa HHPOPMAMOHHBIX
KPUTEPHSIX.

48. JloxxHas (KaXy1ascsi, MHUMasi) perpecCHOHHAs CBSI3b MEXy HECTAIMOHAPHBIMHU BPEMEHHBIMH PSIIaMHU.

49. KonnTerpupoBaHHbIe BpEMEHHbIC Psi/Ibl, PAHT KOWHTErpauuy. Bo3mMo)kHbIe TPUMEHEHHUS K SKOHOMHUUECKUM
MozesaM. TecTupoBaHue Ha HATMYME KOMHTErpanuu. Teopema npeacrasieHus I peiinakepa, Moeab KOPPEKIUU
ommbkamu (Error Correction Model — ECM), unrepnperanus koadduuuenros ECM.

50. [IByxcrynendaras npornenypa OHria-I peitamxepa nocrpoenuss ECM o uMeromumMest CTaTUCTUYECKUM TaHHBIM.
51. TecTupoBaHue Ha HATMYME KOMHTEIPALIMM MEXY HECKOJIBKUMH BPEMEHHBIMHU PAaMH U ONIPEAETICHNE paHra
KOMHTETrPAllMy C HCIIOIB30BaHHEM HpoLeyphl Hoxancena. BeIGOp MOIENH C MCMONb30BAHHEM MH(DOPMALIMOHHBIX
KpPUTEPHEB.

52. PerpeccHoHHBIC MOJEITH IS TTAaHEJIBHBIX TAaHHBIX, COATaHCHPOBaHHBIC MaHeIn. Mojelb ¢ (PUKCHPOBaHHBIMHU
adpexramu. Mojens co ciydaitHbIME dQdexramMu. Beioop Mex 1y MOAEThIO ¢ PUKCHPOBAaHHBIMU 3 dexramu n
MOJIEIBIO CO CITy4alHBIMU 3P (EKTaMH.

53. Mopgenu 6uHapHOTO BBIOOpa. HepocraTk TMHEHHOM BEpOSATHOCTHON MOJIENH, IIPOOUT-MOIENb, JIOTUT-MO/IEIb.
54. Mopenu MHOKECTBEHHOTO BBIOOpa. Mojienb yIopsI0ueHHOTO MHOKECTBEHHOTO BRIOOpA.

55. Mogenu ¢ ueH3ypupOBaHHOM 3aBUCUMOM MTEPEMEHHOM.

5.2. TeMbl NUCBMEHHBIX padoT

AHanmm3 ocTaTrkoB (BO3MYIICHHIA).

HUcnons3oBanne Kpurepus JapOuna-YorcoHa npH pelieHHH SKOHOMETOPHYECKUX 3a1ad.
PerpeccunonHbIe MOJIENN B YCIOBHSAX T€TEPOCKESACTHIHOCTH.

BrusiHre aBTOKOpPEISIINA OCTBTKOB Ha Ka4€CTBO MOJICIIH.

AHanu3 OJHOMEPHBIX BPEMEHHBIX PSIOB.

6 OcHOBHBIE BUIBI HETUHEIHOMN pErpeccum.

7. llpoBepka MaccWBa HE3aBHCHMBIX IIEPEMEHHBIX Ha MYJIbTHKOJUIMHEAPHOCTh C MoMoIb.aroputmMa deppapa-
I'mobepa.

8. IIpuMeps! cTallMOHAPHBIX BPEMEHHBIX PSAA0B B SKOHOMHUKE.

9. Mogens BEeKTOpHOI aBTOperpeccuu (vector autoregressive model, VAR).

10. Mojenu MHOXECTBEHHOTO BBIOOpa. Mo/Ie)b yIOpsI04EHHOTO MHOKECTBEHHOTO BBIOOpA.

11. Monenu ¢ 1eH3ypupoBaHHON 3aBUCHMON MEPEMEHHOM.

12. PerpeccroHHbIE MOAETH ISl TAaHENBHBIX TaHHBIX, COATAaHCHPOBAHHBIE TIAHEIH.

PRSI

5.3. ®oH/ OLIEHOYHBIX CPEACTB

®DOoHJI OLICHOYHBIX CPEJCTB AMCIUIUIMHBL "DKOHOMETPUKA" pa3padoTaH B COOTBETCTBUU C JIOKAILHBIM




HopMatuBHEIM akToM PI'BOY BO "JIOHAYUI'C".
®DOH/I OLICHOYHBIX CPEJACTB JUCHUIUIMHBI "DKOHOMETpPHKA' B TIIOJHOM O0ObEME TMPEJACTaBICH B BHUJC
NpuIIoKeHus K JanHomy PIIJI.

5.4. IlepeyeHb BU/I0OB OLIEHOYHBIX CPEACTB

I/IHZII/IBI/IZIyaJ'ILHOG 3aJlaHuC, pacucTHasd pa60Ta, BOIIPOCHI JJIA IMMOATOTOBKH K 3a4€Ty C OIICHKOU U OK3aMCHY.

PA3JIEJI 6. CPEACTBA AJANTAIIMU ITPENIOJABAHUA JUCHUIIJIMHBI K
INOTPEBHOCTAM JINL C O PAHUYEHHBIMHA BO3MOKHOCTAMMU 310POBbA

B ciayuyae HeoOXoAMMOCTH, OO0YHalOUMMCS W3 YHCIA JIMI[ C OTPAaHWYEHHBIMH BO3MOXKHOCTSAMHU 370POBBS (IO
3aABICHUIO OOYYaIOIIETOCsl) MOTYT NpeAajararbcsi OOHM W3 CIENYyIOIIMX BapHaHTOB BOCIPHUATUS HH(opMamuu c
Y4€TOM WX WHIVNBUAYATHHBIX ICUXO(PH3NIESCKIX OCOOCHHOCTEH:

1) ¢ mprMeHeHneM IIEKTPOHHOTO O0YyYeHHUS U AUCTAHIIMOHHBIX TEXHOJOTHH.

2) ¢ MPUMEHEHUEM CICIUATLHOTO 000PY/0BaHUS (TEXHUKH) M MPOTPAMMHOTO O0ECIICUYCHUS, MMECIOIIUXCS B
OI'bOY BO "JOHAYUI'C".

B mpomecce oOydeHuss mpu HEOOXOOUMOCTH ISl JIMII C HAPYHICHWSMH 3pEHHSA, CIyXa M OIIOPHO-
JIBUTATENIFHOTO almapara IpeloCTaBIIII0TCs CIEAYIOUINE YCIOBUA:

- U JIUL C HapyLICHUSMH 3pEHHs: y4eOHO-METOOMUYECKME MaTepHanbl B IeyaTHOH (opMe yBeTHUECHHBIM
mpudToM; B QOpMe DIIIEKTPOHHOTO JOKyMeHTa; B (opme aymuodaitma (mepeBox ydeOHBIX MaTepHalOB B
ayauodopmar); WHIUBUAYaTbHBIE 33JaHUS U KOHCYJIbTAIIHH.

- JUId JHL C HapyIIeHWSMH Clyxa: Y4eOHO-METOAMYecKHe Marepuanbl B ImedaTHoil ¢opme; B dopme
AJIEKTPOHHOTO JIOKyMEHTa; BHJEOMAaTepHaIbl C CYOTHTpaMy; WHIUBUAyaIbHbIE KOHCYJIbTAUH C MPHUBICYCHHUEM
CYPAOTIEpEBOTINKA; HHANBUIYyATbHBIE 33IaHUS U KOHCYJIbTAIIHH.

- UL JMI C HapyUIeHWSMH OIOPHO-JABHUTATENHLHOIO amnmapara: y4eOHO-METOAMYECKHE MaTepHanbl B
mevarHoii ¢opme; B (opMme B3JIEKTPOHHOTO MJOKyMEHTa; B QopMme aynuodaiina; HWHAMBUAYAJIbHBIE 3alaHUS U
KOHCYJIbTaIlNH.

PA3JIEJI 7. METOJWYECKHE YKA3AHMS J1JI51 OBYUYATOINUXCS 110 YCBOEHUIO
TACIATLTAHBI

OcBoeHHEe JUCHUIUIMHBI «ODKOHOMETPHKa» MPEeIyCMATPUBACT KOMIUIEKC MEPOINpPUSITUH, HalNpaBICHHBIX Ha
(hopmupoBaHre y OOyd9aromuxcsi 0a30BBIX CHCTEMHBIX TEOPETHYECKMX 3HAHWW, MPAKTUYECKUX YMEHHA W HaBHIKOB,
HEOOXOTUMBIX JUIsl UX IPUMEHEHHUS Ha IPaKTHKe.

bazoBelii Marepuan ocBarBaeMOW IUCLUIUIMHBI JaeTCs B paMKaxX JIEKIMOHHBIX 3aHATHH. KoHCHeKTHpoBaHME JIEKIM
PEKOMEHIIyEeTCsSl BECTU B CHELUAIBHO OTBEACHHOM i1 3TOr0 TETpaad. B KOHIE KaKIOW JIEKIUMH O3BYUHBAaCTCA
CIIMCOK JIOTIONTHUTEIBHOW JIUTEPaTyPhl, KOTOPYI HEOOXOAMMO H3Y4YHTh Jisi OoJiee IONHOTO MpPEACTABICHUS 00
HCCIIEAYEMOM BOIIPOCE.

CeMuHapcKue 3aHATHS 10 JIUCHHUILINHE «DKOHOMETPUKAa» IPOBOMATCS C UENbI0 TMPHOOPETEHHS IPAKTUYECKUX
HaBBIKOB. Iyl pemIeHus] MPaKTUYeCKNX 3a/ad M MPUMEPOB TaKKe PEKOMEHIYETCS MPUMEHSTHh MaKeThl MPUKIATHBIX
IIpOTpamM.

Lenpio caMocTOSITENFHONH PabOTHI SIBISICTCST TIOBTOPEHUE, 3aKpETIeHHe M PACIIMPEeHHEe TPOMIEHHOTO Ha ayIUTOPHBIX
3aHATUSAX Marepuana. Jlisg 3akperyieHws HaBBIKOB, IIONYYEHHBIX HA CEMHHApCKUX 3aHATHAX, HE00XO0IUMO
00s13aTeNIbHO BBITIOJIHUTH JIOMAITHEE 3a/JaHue.

OcBoeHre TUCIUIUIMHBI 00yYalOIIMMUCS LEJIeCO00pa3HO MPOBOAUTH B CIIEAYIOIIEM MOPSIIKE:

1) monyuyenne 6a30BBIX 3HAHUI 110 KOHKPETHOH TeMe AUCIUTUINHBI B paMKaxX 3aHATHI JIEKIIMOHHOTO THTIA;

2) paboTa c OCHOBHOM M JOMOTHUTEIHHON JIUTEPATYPOU TIO TEME MPH MOATOTOBKE K CEMUHAPCKUM 3aHATHSAM;

3) 3aKperuieHue MOy4YEeHHBIX 3HaHUH B paMKaxX MIPOBEAECHUS CEMUHAPCKOTO 3aHATHS;

4) BBITIOTHEHWE 3aJITAHUN CaMOCTOATEIHHOM pabOTHI IO COOTBETCTBYIOIICH TEME;

5) momydeHWe OMONHUTENBHBIX KOHCYNbTAlMA Yy TPENoJaBaTeNsi IO COOTBETCTBYIONIEH TeMeé B JHH M Yachl
KOHCYJIBTALUH;

Cepbe3Hasi 1 METOJMUYECKA I'PaMOTHO OpraHM30BaHHAas paboTa MO MOJATOTOBKE K CEMHHAPCKUM 3aHSITHSM, PELICHHIO
pacdeTHBIX paboT 3HAYNTENHHO OOJIETINUT TOATOTOBKY K TEKYIIEMY U IIPOMEXYTOYHOMY KOHTPOITIO.
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PA3JIEJI 1.

MHACHOPT ®OHJAA OHEHOYHbBIX CPEJACTB
10 IMCIHHUIIAHE (MOAYJ/II0) K IKOHOMETPHUKA)

1.1. OcHoBHBIE CBeIeHHUS 0 JUCHHUILIMHE (MOTYJIe)

Tabmuma 1
XapakTepucTuKa TUCHUILTUHBI (MOIYJIs)
Oo6pa3zoBatenbHas
bakanaBpuar
nporpaMmma
Hanpagienue moarotoBku 38.03.01 DxoHOoMUKa
[Tpoduinb DUHAHCHI U KPEAUT
KonuuectBo paziesnon 4 3
JUCIUTUTUHBI
Yacte 00pa3oBaTebHOM
P 51.0.19 51.0.19
POrpaMMbl
NunuBuayanbHOE NuauBuayansHOE
dopmbl TEKYLLETO AMBILY AMBHILY
3a/laHue, pacuyeTHas 3a/laHue, pacueTHas
KOHTPOJIS
paboTta paboTta
OuHo-3a04Has Ma YHO-3a04YHAas Ma
llokazamenu Gop Ouno-320 Gop
oOy4eHus o0y4eHus
KonnuectBo 3a4ETHBIX 4 4
eMHHUIL (KPEJIUTOB)
Cemectp 4 5
Oowan mpyooemkocmo 144 144
(akadem. uacoes)
Ayoumopnas 42 66
KOHmaxkmuasa padoma:
JIeKIIMOHHBIE 3aHATUS 20 20
CemuHapcKue 3aHITUs 20 20
KoHnrakTHas paboTa 42 42
Koncynpranun 2 2
CamocrosiTesibHasI 98 75
padora
Kontpoab 4 27
Dopma npomedxncymouHou .
P P Y 3a4eT ¢ OLCHKOU DK3aMeH

ammecmayuu
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1.2. IlepeyeHb KOMIeETEHUMI € yKa3aHHeM JTAnoB (pOpMHPOBaHUS B
npouecce 0CBOeHHs1 00pa3oBaTeJbHOH IPOrPaMMBblI.

Tabmuma 2
[lepeueHb KOMIETCHIINN 1 UX SJIEMEHTOB
WNuaukatop DNEMEHTHI Mineke
KoMrieTeHmsi |  KOMITETEHIIUH U €T0 WHIUKATOpa
dbopMyTupoBKa KOMIETEHIINU DJICMEHTA
3namo:
1. oCHOBBI OIK OC -4.1
YKOHOMETPHYECKOTO 3-1
aHaJIN3a,
2. OCHOBHBIE
MOJIXOJIbI
HKOHOMETPUUYECKOTO
aHanu3a npu OIIK OC -4.1
pELIeHUH 3-2
MTOCTABJICHHBIX
YKOHOMHUYECCKUX
OIIK OC-4.1: 3a7ad,
[IpoBoaut co6op 3. COBpEMEHHbBIC
JAHHBIX U IPUMEHSIET | METOJAUKHU
METO/]IbI HKOHOMETPUUYECKOTO
HKOHOMETPUYECKOT0 | aHaJu3a JJIst OITK OC -4.1
aHanu3a JJisd IPUHATUS | TPUHSITHUS 3-3
VK OC-9 HYKOHOMHUYECKHU U HKOHOMHUYECKHU U
(brHaHCOBO (dbrHaHCOBO
000CHOBaHHBIX 000CHOBAaHHBIX
OpraHu3alOHHO- pELICHUN.
YIIPABIEHYECKUX Ymems:
peleHui B 1. npoBouTh COOp U
npo(ecCUOHANBHON | aHAIU3 JAHHBIX IS OIIK OC -4.1
NEeATETbHOCTH BBITIOJTHCHHSI V-1
HKOHOMETPUUYECKOTO
aHaIN3a,
2. IPUMEHSTH
METOJIbI
HEOOXOIMMBIE I
HKOHOMETPHUUYECKOTO
aHaIM3a HI;)I/I OIK OC -4.1
V-2
pEIICHUH
MTOCTABJICHHBIX
DKOHOMHUYECKUX
3anady,




Komnerenmnums

Nuauxarop
KOMITETEHIIUU U €r0
dbopmyIupoBKa

D1eMEHTBI
WHJIUKaTOpa
KOMIIETEHINH

Huanexc
JJIEeMEHTAa

3. UCII0JIL30BaTh
COBPEMCHHBIC
METOIUKHU
YKOHOMETPUUYECKOTO
aHanu3a Jis
TIPUHSATHUS
SKOHOMHYECKH U
¢dbuHaHCOBO
000CHOBaHHBIX
PELICHU.

OIIK OC -4.1
V-3

Bnaoemes:

1. HaBBIKAMU
poBeIeHUs coopa 1
aHaJIN3a JAHHBIX JUIS
BBIIIOJIHEHUS
HKOHOMETPHUECKHUX
HACCIEeIOBAaHNH,

OIIK OC -4.1
B-1

2. METOIAMH,
HEOOXOIUMBIMH JJIS
HKOHOMETPHYECKOTO
aHaJIM3a IpH
PEIICHHUH
[IOCTABJIEHHBIX 3a/1a4,

OIIK OC -4.1
B-2

3. COBpEMEHHBIMH
METOIUKAMHU
HKOHOMETPHUECKOTO
aHaJI3a Jyist
TPHHSITHS
HSKOHOMHUYCCKUX U
(rHaHCOBO
000CHOBaHHBIX
PEIICHUI.

OIIK OC 4.1
B-3




Tabmumna 3

Oranbl GOpMHUPOBAHUS KOMIIETEHIIMM B MPOIECCE OCBOCHMSI OCHOBHOM
o0pa3oBaTenbHOI MPOrpaMMBbl

KonTtponupyemsbie
HaumenoBanue
No pazaeibl (TeMbI) Homep | Kopa mnaukaropa
OIICHOYHOTO
/1 U CIUTIINHEI ceMecTpa KOMIIETCHIIUHN
cpeacTBa
(MozyJLst)
OIIK OC -4.1 3-1
Paznen 1. Monenu OIIK OC -4.13-2 | UnpuBuayansHOE
1. | mapHOii TMHEWHOM 4 OIIK OC -4.1 3-3 3aJaHue
OIIK OC -4.1 B-1
OIIK OC -4.1 3-2
Paznen 2. Monenu OIIK OC -4.13-3 | UuauBuayansHO€E
2. | MHOXKECTBEHHO 4 OIIK OC -4.1 V-3 3aJIaHueE
JIMHEWHOMN perpeccuu OIK OC -4.1 B-1
OIIK OC -4.1 B-2
Pasnen 3. OIIK OC -4.13-2
. OIIK OC -4.13-3 | MnauBuayansHOe
3 Henuneitnbie 4 OLIK OC -4.1 V-2 sananie
pEerpecCuOHHbIE OIIK OC -4.1 B-1
MoJeiin OIIK OC -4.1 B-3
Pa3nen 4.CucreMsl OIIK OC -4.1 3-3 | UuauBuayansHO€E
4. | OTHOBPEMEHHBIX 4 OIIK OC -4.1 V-1 3aJaHue
ypaBHeHHﬁ OIIK OC -4.1 B-1
Paznen 5. Anannz OIIK OC -4.1 3-3 | UnauBuayansHoE
5. | cTalMoHapHBIX 5 OIIK OC -4.1 V-3 3aaHue
BPEMEHHBIX PSIOB OIK OC -4.1 B-1
Paznen 6. Ananus OIIK OC -4.13-3 | UuauBuayansHO€E
6. | HecTallMOHAPHBIX 5 OIIK OC -4.1 V-2 3aJaHue
BPEMEHHBIX PALIOB OIK OC -4.1 B-1
Paznen 7. Ananus OIIK OC -4.1 3-2
MoJieJiel MaHEeJIbHBIX OIIK OC -4.1 3-3 | UuauBuayansHOE
{. | DaHHBIX U MOJEJIeH 5 OIIK OC -4.1 V-2 3aJlaHuE

MHOXECTBEHHOTO
BBIOODA

OIIK OC -4.1 B-1
OIIK OC -4.1 B-3
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_ PA3JEJI 2.
TEKYIIUU KOHTPOJIb IO AUCHUIIVIMHE (MOAYJIIO)
«IKOHOMETPHUKA»

Texymuii KOHTpPOJIb 3HAHMM HUCIOJNB3YEeTCS ISl  ONEpPaTUBHOTO M
pEeryJsipHOTO  yNpaBlieHUs  Y4eOHOW  JeATEeNbHOCThIO (B TOM  YHUCIE
CaMOCTOSITeJIbHOM paboTON) 00yUYarOIINXCS.

B ycnoBusix OamibHO-PEHTHHTOBONM CHUCTEMBI KOHTPOJIA PE3yJbTaThl
TEKYIIETO0 OIECHUBAHUS OOYyYaIOIIErocss HUCHONB3YIOTCS KaK II0Ka3aTellb €ro
TEKylIEro peuTuHra. TeKylud KOHTPOJb YCIIEBAEMOCTH OCYIIECTBIISIETCS B
TE€YEHUE CEMECTPa, B XOJI€ MOBCEIHEBHOW Yy4eOHOU pabOThl 10 MHAUBUIYAIbHOU
UHUIMATUBE TpenoaaBarens. JlaHHbII BUJ  KOHTPOJNS CTUMYJIHPYET Y
0Oy4aroIerocsi CTpeMJeHHE K CHCTEMAaTHYECKOM CaMOCTOSITEIbHOW paboTe Mo
W3YUYCHHIO JTUCHUTUIUHBI (MOIYJIA).

Tabnuma 2.1.
Pacnipenenenue 6ajiioB 1o BuaaM yueOHOU JESTEIbHOCTH
(OamIbHO-pEUTHUHTOBAS CHCTEMA)

Cemectp 4
HaunmenoBaunue Bun 3apanusa
Pasznena/Temsl

13
P.1.T.1.1
P.1.T.1.2 25
P2.T.2.1
P2T.2.2 25
P.3.T.3.1
P3T.32 25
P.4.T4.1
P4TA42 25
Hroro: 100 0 100

Cemectp 5
HaunmenoBaunue Bun 3ananusa
Pasznena/Temsl

n3
P5T5.1
P5T.52 40
P.6.T.6.1
P.6.T.6.2 40
P7.T.71
P.7.T.7.2 20
Hroro: 100 0 100

K3P — xonTpons 3Hanuit no Pazaeny (pacuetHas pabora);
N3 — unauBHIyaibHOE 3a/1aHNE
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2.1 PexoMeHAalUM MO OIEHMBAHUIO Pe3yJbTATOB HHAUBUAYAJIbLHBIX
3aJlaHui 00y4YaroIIUXCS

Kpumepuu oyenusanus. YpoBeHb BBIOJHEHUS TEKYITUX WHIUBHUIYaTbHBIX
3alaHAM OIleHHMBaeTcd B Oamnax. MakcuMalbHOE KOJHMYECTBO OajUIOB IO
WHIUBUAYAJIbHBIM 3aJIaHUSM OIpeJesaeTcsl MpernogaBaTesiiM U MPe/ICTaBICHO B
tabmure 2.1.

NunuBuayanbpHble 3aaHUs TIPEACTABICHBI B BUJE OIEHOYHBIX CPEJICTB U B
MOJITHOM OOBEME TIPEACTaBIICHBI B OaHKE WHAMBUAYaJIbHBIX 3aJaHUN B
ANEKTPOHHOM BHE. B (oHIIEe OLIEHOUYHBIX CpEICTB NPEACTABICHBI THUIIOBHIC
WHJMBUAYaJIbHbIC 33aJlaHusl, pa3paO0TaHHbIE IJI1 U3YUYEHUS TUCHMUILUIMHBL (MOTYJIS)
«IKOHOMETPUKAY.

Hnoueudyanwvnoe 3aoanue Nel
(Oemoncmpayuonnvlii eapuanm)

PaGoTa cocTout u3 ceMu 3ajaHui U BKJIIOYAET B ce0s 3a7aHUs TI0 IEPBOMY

pazzaeiny. 3ajjaHue orieHUBaeTcs B 25 6aoB.
3aoanue 1.

OCHOBBIBasICb Ha CTAaTHUCTUYECKUX JAHHBIX O MPUOBLIM Y (MIH. py0.) H
uHBeCTUIIMSIX X (MIH. py0.) 3a roxg mo 13 mnpeanpusTUsM, BBITYCKAIOIIUM
OJTHOPOJHYIO IPOIYKIIUIO:

1. IlocTpouTh AmarpamMmy pacceuBaHHUs U CHOPMYIUPOBATH THUIOTE3Y O
dhopme 3aBUCUMOCTH U BUJIE YPABHEHUS PETPECCHUM.

2. TlocTpouTh MOMIETH TMHEHHON MTAPHOU PETPECCHUH.

3. OIEeHUTh TECHOTY CBS3U C IOMOIIBIO KOA(D(UIIMEHTOB KOPPEIAINH,
JIETEPMUHAIIUYU U DIaCTUYHOCTh, CACIATh BEIBOIBI.

4. OueHuTh C TOMOIIBIO CpeAHEH OMMOKU AanmpoOKCUMAIIUU KauyeCTBO
PErpECCUOHHOTO YPABHEHUSI, C/I€NIaTh BHIBOIBI.

5. IlpoBepuTh CTAaTUCTUYECKYIO 3HAYMMOCTb M HAJACKHOCTh MOCTPOCHHOM
MOJIeNI € OoMOoIIIbI0 Kputepust Puiepa npu « =0,05.

6. OneHuTh CTAaTUCTUYECKYIO 3HAYUMOCTh TAPaMETPOB  YpaBHEHUS
perpeccun ¢ nomombto t-kputrepusi CterogeHta npu o =0,05. Paccuurath
JIOBEPUTEIbHBIE MHTEPBAJIBI JJIsI KaXKJIOTO MapaMeTpa perpeccuu.

/. PaccuuTaTh TOYEYHBIH NPOTHO3 M HAWUTU MHTEPBAIbHBIE OLICHKU
MPOTHO3a MPUOBLUIN, €CJIM CpPeAHEE 3HAUCHUE MHBECTUILIMM yBEeIUYUTh Ha 5% s
ypoBHs 3HaunMocTu o = 0,05. Chenath BBIBO/I.

PesynwTaTel uccnenoBanuii opopmMuTh B CcBOOOmHON (opme B BuUIE
MOSICHUTEIPHOM 3aMHMCKU Pe3yJbTaTOB HccienoBanus. (O0s3aTenbHO BKIIOYUTH
TaOJIUIBI UCXOAHBIX JIAHHBIX, IUarpaMMy pacCerBaHMUsI, TAOIHUIBI PETPECCUOHHOTO
U JUCIEPCUOHHOTO aHalu3a, rpaduKy HENMHEHHBIX YPAaBHEHHUU (JJMHUU TPEHJIOB)
U COOTBETCTBYIOIINE KOAPPHUIIUESHTHI IeTEePMUHALINH.

X. 32 |1 38 |45 |54 |58 |64 |72 | 78]52|57]|63]|73]|78

y, |144|125 134 154|176 178 195|234 | 135|152 |171 | 183|194
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Hnoueuoyanvnoe 3a0anue Ne?
(Oemoncmpayuonuwlii 6apuanm)

PaboTa cocTOMT W3 NEBATH 3aJaHUI 10 TEMaM BTOPOTO pas3zeia. 3a/aHue

olieHuBaeTcs B 25 0ayuioB.
3aoanue 2.

Ha ocHOoBaHMM aOCTPaKTHBIX CTATHCTHYECKUX AAHHBIX O PO3HUYHOM
TOBapo00OPOTE HEOOXOANMO:

1. C nomompto anroputma @eppapa-I'nobepa npoBeputrh HaIu4due
MYJIbTUKOJUIMHEAPHOCTH B MACCUBE HE3aBUCUMBIX NIEPEMEHHBIX;

2. Tloctpouth ypaBHEHHE MHOXECTBEHHOW JIMHEHHOW pErpeccuu
3aBUCUMOCTH PO3HHYHOTO TOBapoobopota (Y) OT 0XOMOB MpPEINpHUITHN
pO3HUYHOM TOproBiu (X;), 00beMa BCEX OKa3aHHBIX IIATHBIX ycuyT (X3) U
00beMa 3aKIIFOYCHHBIX IOTOBOPOB Ha Oupike (Xz);

3. IIpoBepuTh OCTAaTKH Ha TETEPOCKEAACTUYHOCTh U aBTOKOPPEISALHUIO
IIPY YPOBHE 3HAYUMOCTHU « = 0,05;

4. PaccunTaTh  MHOXXECTBEHHbIE  KOA()PUIMEHTH  KOpPpEIsSLuH,
JETEPMUHALMM,  CKOPPEKTHUPOBAHHBIM  KO3(P(GULUHUEHT  JIEeTepMUHALINH,
KOA(PUIIMEHTHI 2TACTUYHOCTH JJISI KaXKJI0H OOBSICHSIONIEH ITepEeMEHHOM;

5. Paccuntarh W TpoOaHANM3UPOBATH TAONIUIy JUCIIEPCHOHHOTO
aHaIu3a;

6. [IpoBeputh 3HAUYUMOCTh YpPABHEHHUS PETPECCMU C TMOMOUIbIO
kputepus Ouiepa;

7. TlpoBepuTh 3HAYUMOCTH KOA(POUIIMEHTOB YpaBHEHHUS C MOMOIIBIO
kpurepusi CTbIOJIEHTA;

8. Paccuutarb TOYEUHBI W WHTEPBAIBHBIA MPOTHO3 POZHUYHOTO
TOBapooOOpOTa  AJiA  3aJaHHBIX  NPOTHO3HBIX  3HAYEHUH  J0XO0JIOB
OPEANPUITHI PO3HUYHON TOPTOBIM, O0OBEMa BCEX OKa3aHHBIX IJIATHBIX
yCIIyT U 00beMa 3aKJIFOUEHHBIX JOTOBOPOB:

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

9. ChenaTth BBIBO/IL.

No Y X1 XQ X3
1 54,26 8,5 11,8 9,79
2 49,34 94 10,5 7.4
3 52,34 11,4 11,9 9,1
4 73,48 11,4 13,8 7,9
5 67,37 12,3 12,4 8,4
6 46,37 6,8 131 10,1
7 64,37 7,9 17,4 9,7
8 86,14 10,4 13,9 10,6
9 91,34 11,6 145 12,4

10 97,34 9,8 147 10,1
11 107,54 21,4 151 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
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Hnoueuoyanvnoe 3a0anue Ne3
(Oemoncmpayuonuwlii 6apuanm)
PaGora cocTouT W3 OJHOrO 3aJaHUs IO TPEThEMY pasjaeny. 3aJaHue
olieHuBaeTcs B 25 0ayuioB.
3aoanue 3.

(v A b A
[lycTh 3amano ypaBHeHnue kpusoit Gunurca: y = a + ~ Tle ¥ — Temn pocTa

3apraTel (B TPOIEHTax), WU X — TMPOIEHT O0e3paboTHBIX B roxa. JlaHHbIE
HAOJTIOICHUI PUBEICHBI B TaOIHIIE:
I'on, k x y
1 1,0 1,62
14 1,65
3 11 1,79
4 15 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 19 2,73
12 1,5 2,80
13 14 2,92
14 1,8 3,02
15 11 3,13
16 1,5 3,28
17 1,3 3,43
18 14 3,58

HatinuTe onienku korhGUIIMEHTOB ypaBHEHUsT KpuBoi DuwHrica.

Hnoueuoyanvnoe 3a0anue Nod
(Oemoncmpayuonnwlii eapuanm)

PaGora coctouT W3 OMHOrO 3aJaHUs 1O YETBEPTOMY pas3fieiy. 3aJaHue

OIICHUBAECTCS B 25 0aIIIOB.
3aoanue 4.
y=a,+b,;(C+D)

) C = a; + b,y + b3y_4’

r7e: Y — BaJIOBbIM HAIlMOHAJILHBIN JOXO/T;

Y_41 — BaJIOBBIA HAIMOHAJIBHBIN JOXO]I MTPEIIIECTBYIOIIETO IOa;

C — nuuHOoe moTpedieHue;

D — xoHeuHbI# cpoc (MOMUMO JTUYHOTO MTOTPEOICHU);

Nudopmarus 3a neBsATh JET O MPUPOCTaX BCeX IOKazaTelield jaHa B
Tabnuie:

N3yuaercs moxens Buaa {



TI'on D Y_1 y C I'on D Y_1 y C

1 —6,8 46,7 3,1 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 | 22,8 7,8 1,3 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
3) 59 21,4 17,8 25,8 | Uroro | 167,5 | 239,1 | 248,4 | 1827

JIyist maHHO# Moeny Oblia MOJydeHa CHCTeMa MPUBECHHBIX YPaBHCHUI:

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

Tpebyercs:
1. I[TpoBecTr MACHTU(HUKAIIUIO MOACIIH.
2. PaccunTaTh mapamMeTphl IEPBOTO YpaBHEHUS CTPYKTYPHON MOJICTH.

Hnoueuoyanvnoe 3a0anue NS
(Oemoncmpayuonuwlii eapuanm)

Pabora cocTouT U3 MITH 3aaHUN U BKJIIOYAET B ceOs 3a7aHus MO MATOMY

pasneny. 3aganue oneHnuBaercs B 40 6aios.
3aoanue 5.

J171st 3a1aHHBIX 3HaYEHUN BPEMEHHOTO psijia

1. Tloctpouth ToueuHbli rpaduk BpemeHHoro psaa. [lo Bumy rpaduka
OTPENENUTh TUI MOJENH (aAJUTUBHAS WM MYJbTUIUIUKATUBHAsA). BwinenuTs
KOMITOHEHTBI BPEMEHHOTO psifia.

2. Crmanuth BpemeHHOM psj. [locTpouTs Hamtydilee ypaBHEHHE TPEHA.
OO00CcHOBAThH pelIeHHE.

3. OmnpenenuTh CE30HHBIC WU IUKIMYECKHE KOMIIOHEHTBI, ©CIH OHH
UMEIOT MECTO.

4. TlpoBepuTh HaJIMYHE AaBTOKOPPENSAIMA B OCTaTKax C TOMOIIbIO
kputepus Japouna-YorcoHa.

5. Haiitu nporHo3 Ha uetbipe kBapTasia 2024 roga. Caenatb BHIBOJ.

O0neMBbI
NpoaaK
76
116
143
65,8
93,1
147
177
84,6
114
177
223
102

Tox Ksapran
2019

-

2020

2021

AWNRFRPRWOINRFRIAWIN
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147
218
273
120
170
264
332
153

2022

2023

ARIWOINRFRPRRWOIN|EF

Hnouesudyanwvnoe 3adanue Ne6
(Oemoncmpayuonnslii eapuanm)

PaGora cocrouT HM3 OMHOTO 3aJaHUsl IO IIECTOMY pasiueny. 3ajaHue

oueHuBaercsa B 40 6ayuioB.
3aoanue 6.

Nwmerorest maanbie o pocte BBII ms HekoToporo rocynapcersa. [londepure
HaWJIYYIINK TPEHJ JUIs ONpeeSieHus] TCHACHIIMH, HaOIroJaeMol B JIaHHBIX 00
ooweme BBII. Onpenenure cpennerononoit Temn pocrta BBII, caenaiite nporuos
HA CJIEYIOIIUN TOI.

t 1 2 3 4 5 6 7 8 9 10
O0bpem
BBII, 5,0 53 6,2 7,0 75 8,2 9,0 9,5 10,3 10,8
y.c.

Hnoueuoyanvnoe 3a0anue Ne'l
(Oemoncmpayuonuwvlii 6apuanm)
PaboTta cocTouT W3 OAHOrO 3aJaHHs IO CEAbBMOMY paszfeiy. 3aJaHue
oneanBaeTcs B 20 6amios.
3aoanue 7
Monenr CAPM (Capital Asset Pricing Model) cootHocuT cpeaHio
JIOXOJTHOCTh IIeHHOW Oymaru (R,) ¢ ee IIEHOBOM BOJATWJIBHOCTHIO (43,): TO

bopmyne R, =a, +a, B +Uu,. Ho mepemenHas B, He MOA/1aeTCs HETIOCPEICTBEHHOMY

HaOJIIOICHHIO, 8 OLIEHUBACTCS M3 perpeccuit r, =a+ A +¢,, rae liy — craBka %

mt

o i—oi menHoi Oymare, a I — pbiHOYHas crtaBka %. To ecTh, Ha MpaKTHKE,
yT100BI O1IecHUTh CAPM BMecTO B, HMCNONB3YIOT OICHKY éi.

1. Kakue mpoOaemMbl MOPOKIAET UCTIOTB30BAHNE éi BMECTO f3,?

2.Kak mocnmeAacTBus  3TOM  TPOOJEMBI  OTPaXKArOTCS HAa  OIICHKE
koaduimenTa «,?
3. Kakue KoppeKTUpYIOIUe MEPhl BBl MOKETE MPETIOKUThH?
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BOITPOCKHI K DK3AMEHY MO PA3JAEJAM (TEMAM) JIMCLHUTLTAHEI
(MOJLYJIST)

1. DkOHOMETpHKA U €€ CBI3b C IKOHOMUYECKOU Teopuei. Ha kakue Bompocsl
MO3BOJIAIOT OTBETUTh SKOHOMETPUUYECKUE METO/IBI.

2. Mogenu cBsi3u WM MOJENM HaOJIOJICHUN; SKOHOMETpPUYECKask MOJIEb,
no00paHHasi MOJIETb.

3. Tunel gaHHBIX U MozeNe. VICTOYHUKH CTaTUCTHYECKUX TAHHBIX.

4. Teopetnueckasi U BBIOOPOYHAsI PErPECCUSL.

5. JIMHEWHOCTH PETPECCUN 10 IEPEMEHHBIM U ITAPAMETPAM.

6. Meron naummenbmiux kBaapatroB (MHK). CpoiictBa MHK oreHok
napameTpoB mojenu. ['eomerpus MHK.

7. IlpeanonokeHuss METOAAa HAaWMMEHBIIMX KBaApaToB W Teopema l'aycca-
MapxkoBa. Beibopounoe pacnpenenenne MHK onenku.

8. IlpoBepka cratucTUYECKHX THUMOTE3 O Kod(hduIMeHTax perpeccud u
JIOBEPUTEIIbHBIE NHTEPBAJIBI.

9. JIBycTOpOHHHME M OJHOCTOPOHHHE TUIOTE3bl. Perpeccust ¢ OuHapHOU
OOBSCHAIONICH TEepEMEHHOM.

10. Kpurepuun KauecTBa MNPUONIKEHHS JaHHBIX MOJEIBIO M UX
UCITI0JIb30BaHUE JJISI BHIOOpa MOJICIIH.

11. Hapymenus MIPEITONOKEHUN TEOPEMBI I'aycca-MapkoBa
(reTepocKeJaCTUYHOCTh, aBTOKOPPEIUPOBAHHOCTD) U UX MOCIEICTBUS.

12. Metoasl «00pb0ObI» ¢ HAPYIICHUSIMU MPEAIOI0KEHU TeopeMbl ["aycca-
Mapkosa. Vcrions30BaHue OLIEHEHHON MOJENH AJIsI IPOTrHO3UPOBAHMS.

13. Mopenb MHOXECTBEHHOM JIMHEWHOW perpeccuu. llpenmnonoxxeHus
METO/Ia HAUMEHBIIUX KBAAPATOB JUISI MOJEIM MHOXECTBEHHOW JIMHEHMHOMU
perpeccuu u TeopemMa ['aycca-Mapkosa.

14. TIlpoBepka BwimonHenuss npeanosioxenuit MHK. Hapymenus
IIPEAIIOI0KEHUN TEOPEMBI l'aycca-MapkoBa (reTepocKe1aCTUYHOCTb,
MYJIbTUKOJUIMHEAPHOCTh, ABTOKOPPEIUPOBAHHOCTh), UX IMOCIEACTBHS M METObI
«OOpHOBI» C HUMH.

15. Kputepun kauectBa NpUOIMKEHHUS JAHHBIX MOJIEITBI0O MHOYKECTBEHHOM
JMHEHHOW perpeccuu U UX UCIOJIb30BaHME JIJIsi BIOOpA MOJIETH.

16. IIpoBepka THUIOTE3 W JOBEPUTEIBHBIE WHTEPBAIBl JUISI  OJHOTO
ko3 durmenta. IlpoBepka COBMECTHBIX THUIIOTES.

17. TectupoBanue OrpaHUYECHUS, BKJIIOYAFOLLIETO HECKOJIBKO
KO2(PULIMEHTOB MOJICIIH.

18. TectupoBanue cnerudUKaUK MOACIH MHOXECTBEHHOW JIUHEHHOU
perpeccun.

19. OGmias cTparervss MOASTHPOBAHUA (PYHKIIMU HEITUHEHHOW pEerpeccHm.
Buasl HeJIMHEMHOCTH.

20. Tlapnas  HenuHelHass  perpeccus. BzaumopeiicTBue — Mexay
HE3aBUCHUMBIMU NIEPEMEHHBIMH.

21. BHyTpeHHSss 1 BHEUTHSE 000CHOBAHHOCTH UCCIICIOBAHMSI.
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MUHUCTEPCTBO HAVKU U BBICILIET'O OBPAZOBAHUS
POCCHUICKOU ®EJIEPALINN
®EJIEPAJILHOE 'OCYJAPCTBEHHOE BIO/KETHOE
OBPA3OBATEJIBHOE YUYPEXJIEHUE BBICILIEI'O OBPA3SOBAHNS
«JIOHELIKASI AKAZIEMU S YIIPABJIEHUS U
T'OCYJAPCTBEHHOM CJIYXKBEbI»

Hanpasiaenue noaroroBku 38.03.01 DxoHoMuka

IMpoduiab «PUHAHCHI U KPEAUT

Kadenpa Briciieil MaTeMaTUKH

JucoumianHaa (MoayJib) « DKOHOMETPUKA

Kype 3 Cemectp 5 dopMma 00y4eHHUs1 OYHO-3a04YHAs

3K3AMEHAIIMOHHBINA BUJIET Nel

Teoperuyeckune BONpOCHI.
1. MeTton HaMMEHBIIMX KBAJApPaTOB I OIEHKH KOI(PPUIIMEHTOB
YpaBHEHUS PETPECCUMU.

IIpakTHyeckoe 3aaHue.

3aoanue 1. 3aBUCUMOCTH TIOTPEOJICHHUS MPOAYKTa A OT CpPEAHEro J0Xoja
OJTHOTO YJIEHa CeMbH TO JaHHBIM 20 ceMel XapaKTepu3yeTcs CIeAYIOUUM
obpasom: ypasHenue perpeccun: y = 2 + 0,3x; 7y, = 0,9; 02, = 0,06.

[TpoBecT NWCIIEPCHOHHBIA aHAJIN3 IOJYYCHHBIX pe3yJbTaToB, CHeIaTh
BBIBOJI O 3HAUMMOCTH YPAaBHEHHUS PETPECCHHU B IIEIIOM.

3aoanue 2. Habmoaenus 16 map (x, y) maau ciaeayromnue pe3yabTaThl:
21X =96; X2y xi = 657; L2,y = 645 Xi21 vk = 526; Xj2y X yi = 492.

OnpenenuTs MO AaHHBIM HAOJIOJACHHSM YpaBHEHUE JIMHEWHOM MapHON
perpeccun.

3aoanue 3. 1o nanHpIM Ha 18 Mecs1EB MOCTPOEHO YPABHEHHUE PETPECCUU
3aBUCUMOCTH MPHUOBUIM MPEANPUATHS Y OT LEH Ha ChIPbE X; U MPOJYKTUBHOCTH
Tpyza x,: ¥y = 200 — 1,5x; + 4x,.

H3BecTHO, uTO Y1eq &2 = 10500; X1, (& — &_1)% = 40000.

[Ipoananu3upoBaTh OCTATKM Ha HAJIMYHWE ABTOKOPPEISLUUUA C IOMOIIBIO
kputepus Japouna-Yorcona npu ypoBHe 3HaunuMoct a = 0,05

Ikzamenamop:
VYTBep:kIeHO Ha 3aceanuu Kadeapsl (mpoTokor Ne OT«__ » 20 1)

3aseoyrowuii kagedpoii:




