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

Pabouas mporpaMma riepecMoTpeHa, 00cykaeHa u onodpeHa it ucnonaenus B 2025 - 2026 yyeOHOM Toay Ha
3aceqanny kKaeapsl Bricieit MmareMaTuku

[Iporoxom ot " " 20251. No_

3aB. kabenpoii kaHn. KOH. HavK. noueHT. [lanazosa E.H. (nopmace)

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

PabGouas mporpaMma repecMoTpeHa, 00cykaeHa u o1o0peHa it ucnoinHeHus B 2026 - 2027 yuyeOGHOM Toy Ha
3acenanny kadeapel Briciieit MmareMaruku
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"YTBEPXKJIAIO"

Pabouas mporpaMma repecMoTpeHa, 00cysKaeHa u oxo0peHa it ucnoinHenus B 2027 - 2028 yyeOHoOM rony Ha
3acenanuu kadeapel Briciiel Mmaremaruku
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"YTBEPXKJIAIO"

PaGouas mporpamma mepecMoTpeHa, o0CykaeHa U oo0peHa s ucnoiaHeHus B 2028 - 2029 yuebHOM TOIy Ha
3acenanuu kadeapel Briciieii Mmaremaruku

[Iporokon ot " " 2028 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 BCCCTOPOHHETO 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: |

1.3.1. Jucyunauna "Oxonomempuxa" onupaemcs na creoyrowue snemenmot OIIOII BO:

ArnreOpa

Maremarudeckass CTaTUCTHKA

Teopust BeposiTHOCTEN

AnropuTMH3aLysa ¥ MPOrpaMMHUPOBaHHE

Crarucruka

Maremarnueckuii aHains

MuKpO3KOHOMHKA

1.3.2. Jucyunauna "Oxonomempuxa"” evicmynaem onopoi O0Jisi C1e0yrouux 31emMeHmos:

OuHAHCOBOE TUIAHUPOBAHUE U MPOTHO3MPOBAHUE

MakposKkOHOMHKA

[lonroroBka K mporeype 3allruThl U 3allIUTa BHITYCKHON KBATH()DUKAITMOHHON PabOTHI

KomrnekcHbIi aHATN3 (UHAHCOBOH JESATENEHOCTH

1.4. PE3YJIBTATBI OCBOEHUSA JUCIUIIJINHBI:

OIIK OC-4.1: Ilposooum cb6op OanHbIX U HPUMEHsem Memoobl IKOHOMEMPUHECKO20 aHaau3d O0s
NPUHAMUSL.  DKOHOMUYECKU U (PUHAHCOBO  OOOCHOBAHHBIX — OP2AHUBAYUOHHO-YNPAGIEHYECKUX — peuleHul
npoGecCcUOHANLHOU QesTMeNIbHOCTNU

3HaTh:

YpoBeHb 1 | 0OCHOBBI 3KOHOMETPHUUECKOTO aHATHN3a;

YpoBeHb 2 | OCHOBHBIC TOAXOJbl JKOHOMETPHUECKOIO aHAIM3a TPU PEHICHUH TOCTABICHHBIX 3KOHOMUYECCKHX
3amad;

YPOBeHb3 COBPCMCHHBIC MCTOAWKH OJSKOHOMETPHUYCCKOTO aHalu3a IJid HNPUHATHA 3KOHOMHUYCCKU U q)HHaHCOBO
000CHOBaHHBIX PEIICHHH.

VMeTh:

ypOBeHL 1 IpOBOAUTH C60p 1 aHAJIM3 JaHHBIX JJIS1 BBIIIOJIHCHHUSA SKOHOMETPHUYCCKOI'O aHAIN3a;

YpoBeHb 2 | IpUMEHATH METOIBI HEOOXOMUMBIE I DKOHOMETPHUYECKOTO aHain3a MPH PEHIeHHH TOCTaBIEHHBIX
SKOHOMHUYECKUX 33/1a4;

YpoBensb 3 | HCIIONB30BaTh COBPEMEHHBIE METOJUKM IKOHOMETPHUYECKOTO aHANM3a JUIsl MPUHSATHS 3KOHOMHUYECKH U
(uHAaHCOBO 0OOCHOBAHHBIX PELICHUI.

Bnanets:

YpoBenb 1 |HaBBIKaMU BBIOOPA METOIOB SKOHOMETPHUIECKOTO aHATN3a;

ypOBe]—[bz HaBbIKaMW  IIPUMCHCHHUA METOAOB OJSKOHOMCTPHYCCKOIO aHajiv3a Ipu PCIICHUM IOCTaBJICHHBIX
OKOHOMHYCCKHX 3aaa4,

YpoBeHb 3 |HaBbIKAMH TIPUMCHEHHS COBPEMEHHBIX METOAMK OSKOHOMETPHYECKOTO aHAIW3a Uil  MPUHATHS
SKOHOMHYECKH U (PMHAHCOBO OOOCHOBAHHBIX PEIICHUN.

B pesynemame oceoenusa oucyuniunsl ""Ixonomempuxa’ odyuarowuiica 0o0dicen:

3.1|3naTh:

EIH, 3aa49 1 UCTOPUUCCKUEC IMTPEATIOCHIIIKA S9KOHOMETPHUKH,

0011acTh IIPUMECHCHUA U CTCIICHb IIPUMCHHUMOCTH,




OCHOBHBIEC ITOJIOKCHHUSA, TCOPETUYECKUE OCHOBBI U IPUKIIaAHBIE METOAOJIOTUU U METOAUKU,

I/IH(l)OpMaLII/IOHHLIe CHUCTCMBI MMOAACPIKKU SKOHOMCTPHUYICCKUX I/ICCJ'IGI[OBaHI/Iﬁ u paCLIéTOB.

3.2| Ymerh:

HCIOJIB30BATh OCHOBHBIC IPHUEMbI SKOHOMCTPUYICCKOIO UCCIICAOBAHUA SMITMPUICCKUX NAHHBIX]

CaMOCTOATCIIBHO pa6OTaTI: C y‘le6HO-MeTO,Z[I/IIICCKOI>'I HHTCpaTypOP'I u QJICKTPOHHBIMHU yqe6H0-
METOAMYCCKUMH KOMIIJICKCaMH.

3.3| Baagers:

METOAaMU HCpBH‘IHOﬁ O6pa60TKI/I W aHaJIn3a Ha6J'IIO}_'[aCMBIX JaHHBIX

HaBbIKaMW  HUCIIOJIb30BaHWA  TMAKCTOB  IPUKIAAHOIO  IPOrpaMMHOIO obecrieueHust 3KOHOMCTpPI‘{eCKOI>'I
HarrpaBJICHHOCTH.

1.5. ®OPMbI KOHTPOJIA

Texkymuii KOHTPOJNHh YCIEBAaEMOCTH TO3BOJSET OIEHUTH YPOBEHb C(HOPMHUPOBAHHOCTH  JAJIEMEHTOB
KOMITETCHIINKM (3HAaHWH, yMEHUN W TPHOOPETEHHBIX HABHIKOB), KOMIICTCHIIMH C IIOCISAYIOIIMM OObhCIUMHCHUEM
OLICHOK W TMPOBOIUTCI B (OpPME: YCTHOrO ONpOCca Ha JICKIMOHHBIX M CEMUHAPCKUX/TIPAKTUYECKUX  3aHATHUAX
(bpoHTANBHBIN, WHAWBHIYATbHBIH, KOMIUICKCHBIN), THCHMEHHOW MPOBEPKH (TECTOBBIC 33[aHWs, KOHTPOJb 3HAHHMA
10 pa3leiy, CHTYallMOHHBIX 3aMaHWi W T.II.), OICHKA aKTHBHOCTH pPA0OTHI OOYYAIOMIErocsl Ha 3aHSATHH, BKIIOYAS
3aJIaHus IJ1s1 CAMOCTOSITENTbHOM PaboTHhI.

prneafcymouna}l ammecmauyuin

Pe3ynbrarel TEKyIIero KOHTPOJIS M TIPOMEXKYTOYHOW arrecTaluud (OPMHUPYIOT PEUTHHIOBYHO OIICHKY
paboTel cryneHnra. Pacmpenmenenne OauioB mpu  (GOPMHUPOBAHWU PEHTHHTOBOM OLEHKHM pabOTBI  CTYACHTa
OCYIIIECTBIIIETCSI B COOTBETCTBMU C JEHCTBYIOUINM JIOKATHHBIM HOPMAaTHUBHBIM aKTOM. Ilo nmucnumuHe
"DxoHOMETpUKA" BUIOM MPOMEKYTOUYHOM aTTECTAIUU SIBIACTCS 3a4eT C OICHKOMN

PA3AEJI 2. COAEPAKAHUE JTUCIIUITJIMHBI

2.1. TPYJOEMKOCTb OCBOEHUA JUCLHUITIMHBI

O6mas Tpya0EMKOCTD JUCIUIUIMHEI "DKOHOMETpPHUKA" COCTaBIISICT 8 3a4€THBIC SAMHUITEI, 288 JacoB.
KomngecTBo 4acoB, BBIAETSAEMBIX Ha KOHTAKTHYIO pabOTy C MpENojaBareieM M CaMOCTOSTEIbHYIO paboTy
00y4aroIerocs, OnpeaeNseTcs y4eOHbIM TLIaHOM.

2.2. COAEPKAHHUE PA3JIEJOB IUCIHUIIJINHDBI

HaumeHnoBaHue pa3/iesioB U TeM /BU/1 3aHATHS/ Cemectp | YUacoB | Komneren- | Jluteparypa | Uurte | [lpumeuanue
/ Kype 107071 PaKT.

Pa3znes 1. Mopaesin napHoii JinHeiiHOi perpeccuu

Tema 1. DxoHOMETpUKA U €€ CBA3b C 4 2 OIIK OC- .1 0
SKOHOMUYECKOH Teopueil. MeTononorus 4.1 JI1.2J12.1
SKOHOMETPHYECKOTO UCCIIeToBaHus. THIIBI
SKOHOMHUYECKUX NAaHHBIX /JIex/

Tema 1. DxoHOMETpHUKA U €€ CBA3b C 4 2 OIIK OC- .1 0
SKOHOMHUYECKOM Teopueil. MeTononorus 4.1 JI1.2J12.1
SKOHOMETPHIECKOTO UCCIICIOBAHUSA. THITHI
SKOHOMHYECKUX JaHHBIX /CeM 3aH/

Tema 2. Monens napHOi TUHEHHON perpeccuu. 4 4 OIIK OC- J1.1 0
MeTon HanMEHBIIUX KBaIparoB. Teopema 4.1 JI1.2J12.1
l"aycca-Mapkosa /JIex/

Tema 2. Mogens mapHOW THHEHHON perpeccu. 4 4 OIIK OC- J1.1 0
MeTon HaMEHBINX KBAIpaToB. Teopema 4.1 JI1.2J12.1

l"aycca-Mapkosa /Cem 3an/




Tema 3. [IpoBepka runore3 B MOJENN HapHOH 4 OIIK OC- .1
TUHEHHON perpeccnn. Be1oop “Hamrydmrei” 4.1 JI1.2J12.1
Monenu. Hapyienue npeamnocbuIoK TEOPEMBI

l"aycca-MapkoBa. Perpeccus 6e3 cBobogHOrO

gyneHa /JIex/

Tema 3. [IpoBepka runore3 B MOJIEIIH TAPHOH 4 OIIK OC- J1.1
JMHEHHOH perpeccun. Bribop “Hammydmeit” 4.1 J1.2712.1
Monenu. HapyieHre mpeamnockiiok TeOpeMbl

I'aycca-MapkoBa. Perpeccust 6e3 cBOOOIHOTO

ynieHa /Cem 3an/

Tema 1. DKOHOMETPHKA H €€ CBS3H C 14 | OIIK OC- JI1.1
JSKOHOMUYECKOH Teopueil. MeTtononorus 4.1 J1.2J712.1
SKOHOMETPHUYECKOTO UCCIIEIOBAHUA. THIIBI

HSKOHOMHUYECKUX JaHHBIX /Cp/

Tema 2. Mopenp nmapHO# THHEHHON perpeccum. 14 | OIIK OC- .
Meron HauMeHbIIMX KBaAparoB. Teopema 4.1 JI1.2J12.1
I"aycca-Mapxosa /Cp/

Tema 3. [IpoBepka runore3 B MOJICIIH MAPHOH 14 | OIIK OC- J1.1
JIMHEHHO perpeccun. Bribop “Hammydmeit” 4.1 J1.2712.1
Monenu. HapyieHre mpeamocsiiok TeOpeMbl

I'aycca-MapkoBa. Perpeccust 6e3 cBOOOIHOTO

ynieHa /Cp/

Paznen 2. Mogeun MHOKeCTBEHHOH JIMHEHOM

perpeccun

Tema 4. Mozens MHOKECTBEHHON TUHENHON 2 OIIK OC- JI1.1
perpeccun. MHK. Teopema I"aycca- Mapxkosa. 4.1 JI1.2J12.1
[IpoBepka BBHITTOITHEHHSI CTAHJAPTHBIX

MIPEATIONIOKCHIH 00 OMMOKax B JIMHEHHOM

MoJienu HaOo e /J1ex/

Tema 4. Monienb MHOXXECTBEHHOM JIMHEWHOM 2 OIIK OC- JI1.1
perpeccun. MHK. Teopema ["aycca- Mapkoga. 4.1 JI1.2J12.1
IIpoBepka BHIMOTHEHUS CTaHAAPTHBIX

MIPENONIOKEHUH 00 OIMOKaX B JIMHEHHON

Monenu Habmonenuit /Cem 3an/

Tema 5. [IpoBepka runoTe3 U CTaTUCTUYECKUE 4 OIIK OC- JI1.1
BBIBOJIBI B MOJIEJIM MHOKECTBEHHON JTUHENHOMN 4.1 JI1.2J12.1
perpeccun /JIex/

Tema 5. IIpoBepka runoTe3 U CTaTUCTUYECKUE 4 OIIK OC- .1
BBIBOJIBI B MOJIETIM MHOXECTBEHHOU JIMHEHHON 4.1 JI1.2J12.1
perpeccun /Cem 3aH/

Tema 4. Monienb MHOXECTBEHHOU JIMHEHHON 14 | OIIK OC- J1.1
perpeccun. MHK. Teopema ["aycca- Mapxkosa. 4.1 JI1.2J12.1
[IpoBepka BBIMOTHEHHSI CTaHJAPTHBIX

MIPENOIOKEHUH 00 OIMOKaX B JIMHEHHON

Monenu Haomroaenwii /Cp/

Tema 5. [IpoBepka runoTe3 U CTaTUCTUYECKUE 14 | OIIK OC- J1.1
BBIBOJIBI B MOJIEJIM MHOKECTBEHHOU JTUHENHOMN 4.1 JI1.2J12.1

perpeccun /Cp/




Paznen 3. HeqimHelinble perpeccHpHHbIE MOJIEJTH

Tema 6. Henuneitnbie perpeccuoHHbIC 2 OIIK OC- J.1
moxeu /Jlex/ 4.1 JI1.2J12.1
Tema 6. HenuneitHbie perpeccuoHHbIe 2 OIIK OC- J1.1
monenu /Cem 3an/ 4.1 J.2712.1
Tema 6. HenuHeiliHble perpeccuoHHbIE 12 | OIIK OC- J1.1
mogenu /Cp/ 4.1 J1.2J12.1
Pa3znen 4. CucreMbl OJHOBPEMEHHBIX YPaBHEHU

Tema 7. OnieHKa pe3yIbTaToOB UCCICOBAHUM, 2 OIIK OC- J1.1
OCHOBaHHBIX Ha MHO>KECTBEHHOM 4.1 JI1.2J12.1
perpeccun /JIex/

Tema 7. OLeHKa pe3yIbTaTOB UCCIIECOBAHUM, 2 OIIK OC- J1.1
OCHOBAHHBIX Ha MHO>KECTBEHHOM 4.1 JI1.2J12.1
perpeccun /Cem 3an/

BuyTpenHss 1 BHEwHAS 000CHOBaHHOCTH MPU 2 OIIK OC- .1
MIPOTHO3UPOBAHUH 10 MOZCITH 4.1 JI1.2J12.1
perpeccun /Konc/

Tema 7. O1ieHKa pe3yIbTaToB UCCIICOBAHUT, 16 | OIIKOC- J1.1
OCHOBaHHBIX Ha MHO>KE€CTBEHHOMN 4.1 JI1.2J12.1
perpeccuu /Cp/

PﬁSI[eJI 5. AHaam3 CTAIHOHAPHBIX BPEMECHHBIX

psaaoB

Tema 8. CtaumoHapHble BpEMEHHBIE PSAbI, 4 OIIK OC- .1
Monenn ARMA /Jlex/ 4.1 JI1.2J12.1
Tema 8. CTaunoHapHble BpEMEHHBIE PSJIbI, 4 OIIK OC- J1.1
Mognenmun ARMA /Cem 3an/ 4.1 J.2712.1




Tema 9. PerpeccuonHsIit ananmu3 ajst 4 OIIK OC- J1.1
CTallMOHAPHBIX BPEMEHHBIX PSIOB. 4.1 J1.2712.1
JnHamuaeckre Moaenu /Jlex/

Tema 9. PerpeccuonHsbIi ananu3 amus 4 OIIK OC- J1.1
CTAllMOHAPHBIX BPEMEHHBIX PSIIOB. 4.1 JI1.2J12.1
Hunammaeckue momenn /Cem 3an/

Tema 8. CTaunoHapHbIe BpEMEHHBIE PAIBI, 16 | OIIKOC- .1
Mognenmun ARMA /Cp/ 4.1 J1.2J12.1
Tema 9. PerpeccuonnsbIit anamm3 mjist 15 | OIIK OC- J1.1
CTal[MOHAPHBIX BPEMEHHBIX PSI/IOB. 4.1 JI1.2J12.1
Junamuueckue monenu /Cp/

PﬂSI[eJI 6. Anaan3 HECTAIHOHAPHBIX BPEMEHHBIX

psI0B

Tema 10. HectauimonapHsie BpeMEHHEIE PSJIBI. 4 OIIK OC- JI1.1
Wnentudukarnys craiiioHapHBIX U 4.1 JI1.2J12.1
HECTaI[MOHAPHBIX PSAZOB B paMKax MOJEIeH

ARIMA /Jlex/

Tema 10. HecranyionapHbie BpeMEHHBIE PSIBL. 4 OIIK OC- .1
WnenTrndukamus crannoHapHBIX U 4.1 JI1.2J12.1
HECTAI[MOHAPHBIX PSAAOB B paMKax MoJeIen

ARIMA /Cewm 3an/

Tema 11. PerpeccuoHHBINM aHaNU3 4 OIIK OC- J1.1
HECTalMOHAPHBIX BPEMEHHBIX PSIOB. 4.1 JI1.2J12.1
KowuHTerparus 1 Moen KOppeKuuu

omnokamu /Jlex/

Tema 11. PerpeccroHHBIN aHATN3 4 OIIK OC- J1.1
HECTAllMOHAPHBIX BPEMEHHBIX PSIIOB. 4.1 J1.2712.1
KowuHTerpauus 1 Moaenu KOppeKuuu

ommbkamu /Cem 3an/

Tema 10. HecranmonapHsie BpEMEHHBIE PSIIBL. 14 | OIIK OC- JI1.1
Wnentudukarysi cTaliioOHapHBIX U 4.1 JI1.2J12.1
HECTaI[MOHAPHBIX PSAZOB B paMKaxX MOJEIeH

ARIMA /Cp/

Tema 11. PerpeccroHHBIM aHATU3 14 | OIIK OC- J1.1
HECTALlMOHAPHBIX BPEMEHHBIX PSIIOB. 4.1 JI1.2J12.1

Kounrerpauus nu Moznenu KOppeKuuu
omruokamu /Cp/

Paznen 7. Anaam3 mojesieid naHeJbHbIX JaHHBIX U
MojieJieii MHOKeCTBEHHOr0 BbIOGOpa




Tema 12. Monenu naHeabHbIX JaHHBIX /Jlex/ 5 2 OIIK OC- JI1.1 0
4.1 JI1.2J12.1

Tema 12. Monenu naHeabHBIX JaHHBIX /CeM 5 2 OIIK OC- JI1.1 0

3an/ 4.1 JI1.2J12.1

Tema 13. Mogenu ¢ orpaHMYE€HHOM 3aBUCUMOM 5 2 OIIK OC- JI1.1 0

nepeMeHHol /JIex/ 4.1 JI1.2J12.1

Tema 13. Mozenu ¢ orpaHIYCHHON 3aBUCHMO 5 2 OIIK OC- J1.1 0

nepemenHol /Cem 3an/ 4.1 J1.2712.1

CroxacTrueckuii ciryyaiiHbIi nporecc. /Konc/ 5 2 OIIK OC- 1.1 0
4.1 JI1.2J12.1

Tema 12. Mopenu nanenbHbIX JaHHBIX /Cp/ 5 8 OIIK OC- JI1.1 0
4.1 JI1.2J12.1

Tema 13. Mogenu ¢ orpaHMYE€HHOM 3aBUCUMOM 5 8 OIIK OC- JI1.1 0

niepemenHoi /Cp/ 4.1 JI1.2J12.1

PA3IEJI 3. OBPA3OBATEJIBHBIE TEXHOJIOT'MU

3.1 B mpormecce ocBOeHHS AWCHMIUIMHBI "DKOHOMETPHKA' HCHONB3YIOTCS CIEIyIole o0pa3oBaTelbHbIC
texaonorun: nekuun (JI), cemunapckue 3amstus (C3), camocrostenbHas pabora crynaeHToB (CP) mo BeImomHEHUIO
Pa3IUYHBIX BUOB 3aJIaHHIA.

3.2 B mpomecce OCBOGHMSI JUCHUILIMHBI "OKOHOMETPUKA'  HCHONB3YIOTCA  CIEAYIOIME HHTEpPaKTUBHBIC
obpazoBarenbHble TexHONMoruu: mpobdiemHas jnexuus (I1JI). JlexkumoHHBI Marepuan NpencTaBleH B BUAE Clain-
npe3eHTari B ¢gopmare "Power Point". g HariasgHOCTH HWCHONB3YIOTCS MarepUalbl pPa3sTUYHBIX HAyYHBIX U
TEXHUYECKUX HCCIICIOBaHUH, CIPABOYHBIX MAarepualioB, Hay4dHBIX CTaTed T.n. B Xome Jekuum mpeaycMoTpeHa
obOpaTrHas CBA3b C OOyYalOUIMMHUCS, aKTUBU3UPYIOIIME BONpochl. llpu mpoBeaeHWHM JIeKUWH HMCHONB3yeTcs
IIPOOJIEMHO-OpPUEHTUPOBAHHBIN MEKAUCIMIUIMHAPHBIN MOAXO0[, NMPEANOIaralolii TBOPYECKHE BOIPOCHI M CO3/IaHHE
JICKYCCUOHHBIX CHTYaIHH.

[Ipu U3M0XKEHNU TEOPETUYECKOTO MaTephaia HCIOJIB3YIOTCS Takue METOIbl, KaK: MOHOJOTHYECKUH, MOKa3aTeIbHbIH,
OUATOTHYECKUH, SBPUCTHUYECKUI, HCCIENOBAaTeNbCKUN, MPOOIEMHOE U3JIOKEHHE, a TaloKe TaKue IPHHIMIIBI
JUJIAKTUKA BBICIIEH IMIKOJNBI, KaK: MOCJIEAOBATEIILHOCTh W CHCTEMAaTHYHOCTh OOYYEeHHWs, JOCTYITHOCTh OOy4YEHHs,
OPUHIMIT HAYYHOCTH, NPUHIHXIBI B3aUMOCBSI3M TEOPHHM M IMPAKTHKH, HAISIIHOCTH W Ap. B KOHIE KaKAOH JIeKUIUU
NPEeAyCMOTPEHO BpeMsl Ul OTBETOB Ha IMpoOieMHble BOMpockl. CeMUHApCKUE 3aHATHS MPOXOIST B KOMIBIOTEPHOM
KJ1acce ¢ MCIONb30BaHUEM [IAKETOB MPUKIAAHBIX IIPOrPAMM.

3.3 CamocrositenbHas paboTa MpeJHa3HAYCHA JUI BHEAyJUTOPHOH paboThl OOyYalOUIMXCS, CBS3aHHOH C
KOHCTIEKTHPOBAaHWEM HCTOYHHMKOB, YY€OHOrO Marepuana, M3y4YeHHEM JOMOIHUTEIbHOW JUTEpaTypbl MO AWCLMIUIMHE,
HOATOTOBKOH K TEKyILIEMY M CEMECTPOBOMY KOHTPOJIIO, @ TAKKE BHIIOJIHCHUEM MHANBUIYAIbHbIX 3aJaHUil.




PA3JIEJI 4. YHEBHO-METOANYECKOE U MATEPUAJIBHO-TEXHUYECKOE
OBECIIEYEHHUE JUCIIAIIJIMHbI

4.1. PekoMenayemasi JuTepaTypa

1. OcHoBHas TuTEpaTypa

ABTODEHI, 3arnaBue W3 narensCcTBo, O
JI1.1 |Opnos, A. U. DxoHOMeTpHKa : yaeOHoe mocodue (676) Mocksa, Caparos :
WHTepHeT-YHUBEpCUTET
HNHdopMannoHHBIX
Texuomoruii (MHTYUT),
At [Inu Ap Menua, 2020
JI1.2 | SIxoBneBa, A. B. OxoHOMeTpHKa : yuebHoe nmocodue (223) Caparos : Hayunas kHura,
2019
2. JlonoJIHUTEJIbHAS JJUTepaTypa
ABTODEI, 3arnaBue W3 narenbCcTBo, IO
JI2.1 OxoHoMeTpuKa. [1apHBIH perpecCHOHHBIN aHAIN3 : Horocubupck :
A. B. Jloraués, O. npaktukyMm (184) HoBocubupckuii
M. Jloraués, M. B. rOCYJJapCTBEHHBII
ITynosa, C. E. YHUBEPCUTET IKOHOMUKU U
Xpylues yrpasneHus: «HAHX»,
2020

4.3. IlepevyeHb MPOrPaMMHOIro odecrnedeHus

Jlumen3noHHOE W CBOOOAHO  paclpoCTpaHseMOe  TNpOrpaMMHOe  obOecriedeHHWe, B TOM  dHCIe
OTEUYECTBEHHOTO IIPOM3BOJICTRA;
Hcnonp3oBanue AIEKTPOHHBIX MPE3CHTAIMA, O(PUCHBIX MPOrpaMM; OpraHU3als B3aHMOJACHUCTBHUS C OOYYAIOIIMMHUCS
MOCPEICTBOM:  DJIEKTPOHHOW TIOYTHI, BHUICOKOH(EPEHICBA3M, TIATGOpPMBI MHOTO(YHKIMOHAIEHOW  CHCTEMBI
JUCTaHIIMOHHOro 00yueHuss Moodle, yaro. OpraHuszanus B3aUMOICHCTBHS C OOYYAIOIIMMMCS IMPOUCXOIUT IpPU
JUYHOM B3aUMOJICHCTBHHM Ha JICKIMOHHBIX M CEMHHApPCKUX 3aHATHUSAX, a TAKKE IOCPEICTBOM DIICKTPOHHON MOYTHI
y4eOHOI rpynmbl  (pacchuika — OOYyYalolmUMCS  JIGKIIMOHHOTO  MaTepHaia, WHAWBHIYATbHBIX 33daHUil) JM0O0
MHOTO(QYHKIIMOHATLHOM  CHUCTEMBI JTUCTAaHIHOHHOTO oOydeHus Moodle, Tme BBUTOXKEHO BCE oOecreueHne
JUUCIATUIMHBI, 3aJaHus JUIS CaMOCTOSITEILHOTO PEIICHHUS, KOHTPOJIbHBIC 3aJaHus. BBITONHEHHBIC WHIMBHYTbHbIC
3a7aHusl O0y4Yarolrecs MOTYT CAATh MPETNOAaBaTel0 JIMYHO, JIMOO OTIPABUTh MO MoYTe, TUO0 BHIMOMHATE B Moodle.
OOyuaromuiics BO BpeMs CaMOCTOSTCIHLHOM ITOATOTOBKK oOOECTiedeH pabounMM MECTOM B YHTAIHLHOM  3aje
(KOMIIBIOTEPHOM KJacce) ¢ BBIXOAOM B MHTEpHET Iiie MCIOb3yeTCs JIMIEH3MOHHOE MNPOrpaMMHOE OOeCIeUYeHuUE:
Onepanuonnas cucrema « Windows 8.1 TIpodeccronanbHasny;
ITO «Microsoft Office 2010»;
WnTepuer 6pay3zepsr « AHAEKC», « Internet Explore»;
I10O «AnTtuBupyc Kacniepckoro».

4.4. IIpodeccuonanbHble 0a3bl JAHHBIX H HHPOPMAIHOHHBIE CTIPABOYHBIEC CHCTEMBbI

HpO(l)CCCI/IOHaJ'H:HLIG 0a3nl JaHHBIX U I/IH(l)OpMaLII/IOHHI:Ie CIIPaBOYHBIC CUCTCMbI HC UCIOJIB3YIOTCA.

4.5. MaTepuajibHO-TeXHUYECKOe ofecreuyeHne TUCUUILINHBI

1. YueOHas ayauTopus IS TPOBEICHUS 3aHATHH JICKIIMOHHOTO U CEMHUHAPCKOTO THIIA, TEKYIErO KOHTPOJIS
U TIPOMEKYTOYHOM aTTECTAMH: KOMIUIEKT MYJIBTUMEAHHHOTO 000pYyMOBaHUS (MHTEpPAaKTUBHAs I1aHEeNh, HOYTOYK,
MYJIBTEMEIUHHBIN TTPOEKTOp, dKpaH); CIeNHATH3UpOBaHHas Mebensb (paboduee MecTo mpernomaBareliss, pabodne mecta
00y4aroImuxcsi, CTallioHapHas J0CKa).
2. Ilomemienust ajst caMOCTOATENbHONH PabOTHI C BO3MOYKHOCTBIO TOAKTIOUEHHSI K ceTh «MHTepHeT» u obecrieueHreM
JIOCTyTIa B D3JIEKTPOHHYI WH(GOPMAMOHHO O0O0pa3oBaTENbHYIO CpeAy OpTaHW3alliH: YWTAIbHBIE 3albl, Y4YeOHbBIE
koprrychl: Nel, pacnonmokeHHBIN 10 anpecy: T. Jlonenk, yin. Yemrockunies, 163a; xopmyc Ne3 mo ampecy r. [loHenk,
yi. YenmtockuHues, 157 u kopmyc Ne6 o anpecy r. Joneuk, yin. Aprema, 94.
3. Hudposas obpazoBarenbHas JJ1adoparopus 10 MaTeMaTHKe.
KoMmmbroTepHass TeXHUKa C BO3MOXKHOCTBIO MOJKIIOUEHHUS K ceth «VHTepHeT» W obecrieueHHEeM JIOCTyNa B
3JIEKTPOHHYI0 HH(OpMaIMOHHO-00pazoBarenbHyto cpeay (DMOC ®OI'BOY BO «/JOHAYUI'C») u 3ieKTpoHHO-
oubmuoreuynyto cucremy (OBC "JIAHB"), a Taroke BO3MOXHOCTBIO HMHAMBUAYAJIHHOTO HEOTPaHMYCHHOIO AOCTYIa
obygatoruxcst B ObC 1 DUOC mocpenctBom Wi-Fi ¢ mepcoHaTEHBIX MOOUITBLHBIX YCTPOMCTB.

PA3JAEJL 5. DOH ONEHOYHBIX CPEJICTB

5.1. KoHTpoO/IbHBIE BONPOCHI U 33/1aHUS

1. SKOHOMeTpI/IKa U €€ CBSA3b C 9KOHOMHYCCKOM Teopneﬁ. Ha kakue BOIIPOCHI MO3BOJIAIOT OTBETUTH




SKOHOMETPHYECKAE METOIBI.

2. Mopnenu cBS31 U MOJIENY HAaONIOIEHHUI; SKOHOMETPUIECKasi MOJIEIb, TTOI00paHHast MOJICIb.

3. Tumsl JaHHBIX ¥ Mozienel. ICTOUHNKN CTaTUCTUYECKUX TaHHBIX.

4. Teoperudeckass ¥ BBIOOPOYHAS PETPECCHS.

5. JINHEWHOCTH perpeccuu 1o NEPEMEHHBIM U IIapaMeTpam.

6. Meton Hanmenbiux kBaaparoB (MHK). CeoiictBa MHK ornieHok mapamerpos moaenu. I'eomerpust MHK.

7. I[Ipennonoxenns MeTo1a HANMEHBIIINX KBaApaToB U Teopema ["aycca-MapkoBa. Beibopodnoe pacnpeneneHue
MHK oneHxu.

8. [TpoBepka cTaTUCTHYECKUX THUIIOTE3 O KOAPQHUIMEHTaX PErpeccHd U AOBEPUTEIbHBIE HHTEPBATIBI.

9. JIBycTOpOHHHE 1 OTHOCTOPOHHHE THIOTE3bl. Perpeccust ¢ OMHapHOI 00bsICHSIOMIEH TepEMEHHOM.

10. Kputepuu xadecTBa MpHOIMKEHHS JAHHBIX MOZEIBIO U MX MCIIONB30BaHKE /ISl BBIOOpa MOZIEITH.

11. Hapymenus npeamnonoxenuii reopemsl ['aycca-MapkoBa (reTepocKeJacTUYHOCTb, aBBTOKOPPEINPOBAHHOCTD) U
HX TIOCIIEICTBUSI.

12. MeTopst «00ps0BD» C HAPYIIECHUSIME MTPEITONIOXKEeHHH TeopeMbl [ aycca-MapkoBa. Hcronb30Banne onieHeHHOH
MOJIENH JJIs1 TPOTHO3UPOBAHUSI.

13. Mozaens MHOKECTBEHHOU JTHMHEIHON perpeccuu. [Ipeamnonoxkennus MeToga HAMMEHBIINX KBAIPATOB IS MOAEIH
MHOKECTBEHHOH TMHENHOM perpeccun u TeopeMa ["aycca-MapkoBa

14. IIpoBepka BeIToNTHEHUS peanonoxenniit MHK. Hapymennst mpeanonoxenuii TeopeMsl [ aycca-MapkoBa
(reTepocKeTacTUYHOCTh, MYJIbTHKOJITHHEAPHOCTD, aBTOKOPPEIIMPOBAHHOCTD), X TIOCIEICTBHS U METOIbI «00PHOBD»
C HUMH.

15. Kputepun kadecTBa MPUOIMKEHHUS JTAaHHBIX MOJEITBI0 MHOKECTBEHHON JTMHEHHON PETrpecCu M BX
WCIIOJIb30BaHKE I BEIOOpa MOJIEIH.

16. [IpoBepka rUIoTe3 1 JOBEPUTEIBHBIE HHTEPBANBI I OAHOTO K03 duiuenTa. [[poBepka COBMECTHBIX TUIIOTES.
17. TectupoBaHue OrpaHHYEHUS, BKITIOYAIOIIETO HECKOIBKO KOA(PPUIIMEHTOB MOIEIIH.

18. TectupoBanue crienupUKAINA MOJEITH MHOKECTBEHHOMN TMHEHHOW PErPECCHH.

19. OOmas crparervs MoJeMpoBanus (PYHKIIUK HEJTMHEHHOM perpeccuu. Busl HemMHEHHOCTH.

20. ITapnas HenuHeHAA perpeccus. B3aumoaencTBue MeXay HE3aBUCUMBIMH MIEPEMEHHBIMU.

21. BHyTpeHHSS ¥ BHEITHSS 000CHOBAHHOCTH WCCIICTOBAHMS.

22. CMmenieHre u3-3a MPOMYLICHHBIX IEPEMEHHBIX, CMEIIEHUE W3-3a OLTHOOK U3MEPEHUsI O0BSICHSFOIIINX
MIEPEMEHHBIX, OTCYTCTBYIOIINE JaHHBIC, CMEILICHHUE M3-3a 0TOOpa HaONI0ICHUH, HENPaBUIIbHAS CrIeH(UKALMST
(hyHKUIMOHATEHOM (QOpMEI perpeccun. BzanMHOe BIHUSHNE TIEpEMEHHBIX.

23. CucreMbl OTHOBPEMEHHBIX ypaBHeHHH. CTpyKTypHas U mpuBeaeHHas (opMbl. DK30TeHHbIE, YHIOTEHHBIE,
MIPEOTIpeIETICHHbIE ITEPEMEHHBIE.

24. UneHTHOUIIPYEMOCTb OT/ISNBHBIX YPaBHEHUH CTPYKTypHOU (hopmbl. OTIeHHBaHIE CUCTEMBI OTHOBPEMEHHBIX
YpaBHEHUM.

25. IloHsATHE O METO/IE MHCTPYMEHTAFHBIX IEPEMEHHBIX. BHYTpeHHSIS 1 BHEIIHAS 000CHOBAaHHOCTH IIPH
MIPOTHO3UPOBAHUU 110 MOZAETU PETPECCUH.

26. BpemenHo# psan. CToxacTHYeCKHiA CIydaifHbIi mporiecc. CTanroHapHbIe BpeMEHHBIE PSIBL.

27. Asrokoppernsionnas GpyHnkuus. bexnbrit mym. [IpoBepka Ha rayccoBckuit 6emnbrit mrym. MA(q). Oneparop
3ana3asiBanus. MA(1).

28. UnenTndunupyeMocts, ycinoBue ooparumoctu. Jlnaeiinbie poneccsl. Paznoxxenne Bonba.

29. [IpuMepHl CTaITMOHAPHBIX BPEMEHHBIX PSIOB B 3KoHOMHKE. [Iportecc AR(p), yciaoBre CTarioHapHOCTH.

30. [Ipencrapnenne B BUE CKONB3SIIETO cpeaHEro OeckoHeuHOro nopsiaka. MA(q) — yciaoBue 00paTuMOCTH —
MpPeCTaBICHUE B BUJE MTPOLIECCA aBTOPETPECCHH OECKOHEYHOTO MOPSAKA.

31. Heobparumerit mporiecc MA(1). IIporece aBToperpeccnn, HaUMHAIOITHICS B ONIPeIeNICHHBI MOMEHT BPEMEHH,
BBIXOJ] HA CTa0WIILHBIN PEXKUM.

32. Koppenorpamma nporiecca AR(p). Ypasuenus FOma-Yoxkepa. Monenmn ARMA, yclioBue CTallMOHapHOCTH,
pobnema oomux MHOKuTeneld. Monenmn ARMA, yYuTHIBarOIIne CE30HHOCTD.

33. UnenTudukanus craiimoHapHoi Moaern ARMA 1o aBTOKOPPENSIIMOHHON U YaCTHON aBTOKOPPEIIAIIMOHHON
¢yskausM. Tabnunb! moBeAeHUs KoppeiorpaMM. Beidopoynas koppenorpaMma.

34. DproguuHoCcTh. KpuTepuu it MpoBEpKH paBEHCTBA HYJIIO aBTOKOPPEISIIUN 1 YaCTHBIX aBTOKOPPEIISIIHIA.

35. IIpencrasnenne u npumeHeHue Q-rectoB bokca-ITupca u JIbtoHr-bokca mist TpyTIsl BEBIOOPOYHBIX
ABTOKOPPESILUIA.

36. Metononorus bokca-/I>)xenkunca. OneHuBanue craipoHapHoi moaenu AR(p). OneHuBaHue cTalimOHapHOM
Monenu MA(q).

37. OuenuBanue craimonapaoit ARMA(p,q). Juarnoctuka orieHeHHOM Moaenu. Be160p Moienu, OCHOBaHHEIH Ha
WH(POPMAaIMOHHBIX KpuTepusix. [I[porno3upoBanne Ha OCHOBE MOI0OpaHHON MOJIEINH.

38. Hecranmonapusie psabl. [Iporiece, crarroHapHbIii OTHOCHUTENHHO AETEPMIHHPOBAHHOTO TPEHIA.
Croxactnueckuit Tpesa. TS u DS psner. Mogenun ARIMA.

39. Kpurepuu duxu-Oynnepa. Pazsutre u wnmoctpanus tecta Juku-Oyriepa u pacumpeHHoro recra Juku-




Oyruiepa Ha HATMYWE €IMHUIHOTO KOPHSL.

40. YyBCTBUTEIHHOCTH K HATMYHUIO IETEPMUHUPOBAHHBIX perpeccopoB. F-craructuxu. Ksagparnuusiit Tpens.
Kparusie xopau. MHoroBapuantHas mpoueaypa.

41. llonstue o recte Gumummnca-Ileppona. [lonstue o recte Kwiatkowski, Phillips, Schmidt and Shin (KPSS, 1992)
Ha CTallMOHAPHOCTb.

42. Ilonstue o recre DF-GLS, paspadorannom B Elliott, Rothenberg, and Stock (1996). HUccienoanue npooiem,
BO3HUKAIOIINX MPU TECTUPOBAaHUH Ha EAMHUYHBIN KopeHb (kpuTrka [leppona (Perron, 1989) TecToB Ha e TUHUYHBIH
KOpPECHB).

43. UccnenoBanue HEKOTOPBHIX TECTOB HAa €IMHUYHBIN KOPEHb MPU HATMYUU CTPYKTYPHOTO C/IBUTA.

44. Ilonsatue o tecrax Ileppona u 3uBora-OHApIoca HAa EAMHUYHBINA KOPEHB IIPY HATMYUU CTPYKTYPHBIX CIBUIOB B
TaHHBIX. [[oHATHE O CE30HHBIX €AMHUYHBIX KOPHSIX.

45. Jlunamuueckue Mojiesid. Mojienb BeKTOpHOH aBToperpeccuu (vector autoregressive model, VAR). Ycnosue
crabunpHOCTH VAR, HaxokaeHue cTabuIbHOTO COCTOSTHHA.

46. Otxpeitas VAR. HaxoxeHue craOMIIbHOM CBSA3HM MeXIy psaamu, coctapisiomumi VAR. Tlogbop u
onennBanne VAR, muarHoctuyeckie mpoueayphl.

47. Vicnonb3oBaHue MHOTOMEPHBIX HH(OPMAIIMOHHBIX KpUTEepHeB: Axarke, XeHHaHa-Kynnna) u [1IBapua-baiieca.
Br16op cienudukanyuy Moeny, ONTUMaIbHOM TITyOUHBI 3ama3/IbIBaHUI, OCHOBAaHHBIN Ha HH(POPMAIMOHHBIX
KPHUTEPHSIX.

48. JloxHas (KaKyIIascs, MHUMAasi) pETPeCCHOHHAs CBA3b MEX Iy HECTAMOHAPHBIMU BPEMEHHBIMU PSIaMH.

49. KouHTerprpoBaHHbBIE BpEMEHHBIE PAJIbI, PaHT KOMHTErpaluy. Bo3MoXKHbBIE MPUMEHEHNS K SKOHOMHUECKHM
MoJiesiM. TecTupoBaHKWe Ha HATMYKME KOMHTerpaiuu. Teopema npescrapieHus ['periHmkepa, Moielb KOPPEKIIUU
omubkamu (Error Correction Model — ECM), unteprperaius kodddunrentos ECM.

50. JIByxcrynenuaras mpouenaypa uria-I peiinmkepa nocrpoenuss ECM 1o uMeromuMest CTaTUCTUYECKUM TaHHBIM.
51. TectupoBaHre Ha HATMYWE KOMHTETPAIIMH MEXTy HECKOIBPKIMHU BPEMEHHBIMHU PSIIAMH U OIPEJIeIIeHNe paHra
KOMHTErPALlMK C HCIIOMB30BaHHEM HpoLeypbl MoxanceHa. BoIGOp MOIENH C HCMONb30BAHHEM HH(DOPMALIMOHHBIX
KpPUTEPHEB.

52. PerpeccroHHbBIE MOJIEH IS MTAHETHHBIX JJAHHBIX, COATAHCUPOBAaHHBIE MTaHeIn. MoJIeNb ¢ PUKCUPOBAHHBIMH

s dexramu. Mogens co cnydaifHpIMU dddekramu. Beibop Mex Iy MoIenbio ¢ GUKCHPOBAaHHBIMU 3¢ deKramu 1
MOJICNIBIO CO CITy4aiiHbIMU 3 dekramu.

53. Mopenu 6unapHOro BeIOOpa. HepocraTk TMHEHHOM BEpOSTHOCTHON MOJIENH, IIPOOUT-MOIENb, JIOTUT-MOJICIb.
54. Mopaeny MHOKECTBEHHOTO BBIOOpa. MoJIeNb yIops104eHHOTO MHOKECTBEHHOTO BEIOOpA.

55. Mognenu ¢ 1eH3ypUpOBaHHOM 3aBUCUMOMN MTEPEMEHHOM.

5.2. Tembl NHCbEMEHHBIX padoT

AHaIM3 OCTaTKOB (BO3MYIIICHHIA).

HUcnonb3oBanune Kpurepus JapOuna-YorcoHa NpH pelieHHH IKOHOMETOPHYECKUX 3aad.
PerpeccunonHble MOJENN B YCIOBUAX T€TEPOCKEACTHUHOCTH.

BrnusiHue aBTOKOppENsM OCTBTKOB HA Ka4€CTBO MOAEIH.

AHanu3 OJHOMEPHBIX BPEMEHHBIX PSJIOB.

6 OcHOBHBIE BUIBI HETUHENHOI perpeccuu.

7. TlpoBepka MacchMBa HE3aBUCUMBIX II€PEMEHHBIX Ha MYJIBTUKOJUIMHEAPHOCTh C HoMmolub.airoputma @eppapa-
I'mobepa.

8. IlprMeps! cTallMOHApHBIX BPEMEHHBIX PSIJIOB B SKOHOMUKE.

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

10. Moaenn MHOKECTBEHHOTO BBIOOpa. MoJIenb YITOPpSI0YeHHOTO MHOKECTBEHHOTO BRIOOpA.

11. Mogenu ¢ 11eH3ypHUpOBaHHOM 3aBUCHUMON TIEPEeMEHHOM.

12. PerpeccroHHbIe MOAEIH AJIs1 IAHETbHBIX JAHHBIX, COATAaHCHPOBaHHBIC TTAHEIH.

TSR

5.3. ®oHA OLIEHOYHBIX CPEACTB

®DOHIT OIEHOYHBIX CpPENCTB AWCHUILIMHBI "OKOHOMETpHKA' pa3paboTaH B COOTBETCTBHH C JIOKATHHBIM
HopMmaruBHbIM akToM PI'BOY BO "JIOHAYUI'C".

@DOoHJI OLEHOYHBIX CPEICTB IUCHUIUIMHBI "DKOHOMETpHKA' B TIIONIHOM O0bEMe TMPEJICTaBleH B BHUJC
MpUJIoKeHus Kk nanaomy PIT/I.

5.4. IlepevyeHb BUIOB OIIEHOYHBIX CPENCTB

I/IHI[I/IBI/II[yaJ'H:HOG 3a1aHuC, pacuCTHAaA pa60Ta, BOIIPOCHI AJId NOATOTOBKU K 3a4YCTy C O].[eHKOfI " DK3aMCHY.

PA3JEJI 6. CPEACTBA AJAIITAIUUA ITPEITOJABAHUA JUCHUIIJIMHBI K
INOTPEBHOCTAM JINIl C O PAHUYEHHBIMHA BO3MOKHOCTAMMU 310POBbSA

B cimydae HeoOXoamMocTH, 00ydaromuMcsi M3 YHUCHIa JIMI C OTPAaHMYCHHBIMH BO3MOKHOCTSIMHU 37I0pOBBS (110
3asBJICHUIO OOYyYaroIerocs) MOTYT TIpe[UlaraTbCsi OJHHM M3 CIEAYIONIMX BapHaHTOB BOCHPHATHA HH(opMammu c
YYETOM MX WHAWBUAYAIHHBIX ICUXO(PHU3HYECKIX OCOOCHHOCTEH:




1) c npuMeHeHreM 3JIEKTPOHHOI0 00yUeHHS U AUCTAHIIMOHHBIX TE€XHOJOTHUIL.

2) ¢ IpUMEHEHHEM CIEeUUATBHOTO 000pyIOBaHHS (TEXHUKH) W MPOTPAMMHOTO OOECTIeYeHUs, UMEIOIUXCS B
OI'bOY BO "HOHAYUI'C".

B mponecce oOydeHHss mpu HEOOXOAMMOCTH Il JIML C HapyLICHHSMH 3pEHHs, ClIyXa W OIIOPHO-
JIBUTATEIBHOTO aNiapara MpeloCTaBISIOTCS CIEAYIONINE YCIOBHSL:

- Ul JIUL ¢ HapyUICHUSMH 3peHHs: y4eOHO-METOOMUYECKUEe MaTepHanbl B IeyaTHOH (opMe yBeTUUECHHBIM
mpudToM; B (popMe DSIEKTPOHHOTO JIOKyMeHTa; B ¢opMme ayauodaiina (mepeBon y4eOHBIX MaTepualioB B
ayanodopmar); MHIUBUILYAIbHBIE 3aJaHUS U KOHCYJIbTALUH.

- JUId JHMI C HapyIIeHUsSMH Clyxa: Yy4eOHO-METOAMYecKHe Marepuanbl B ImedaTrHoil ¢opme; B dopme
9JIEKTPOHHOTO JOKYMEHTA; BHAEOMAarepuagbl ¢ CyOTHUTpaMH; HHOUBHIyaIbHBIE KOHCYJBTAMH C MPUBJICYCHUEM
CypIOIepeBOUNKA; MHAUBUIYAJIbHBIEC 3a1aHNUS U KOHCYJIbTALNH.

- JUIsL TN C HapylIIeHWSMH OIOpPHO-JBHUTAaTEeNbHOIO amnmapara: y4eOHO-METOAMYECKHE MaTepHaibl B
mevarHoii ¢opme; B (opMme 3JIEKTPOHHOTO MJOKYyMEHTa; B QopMme ayauodaiina; WHAMBHUAYAJIbHBIE 3aJaHUS |
KOHCYJIbTaLlUH.

PA3JIEJ 7. METOJUUYECKME YKA3AHUS 1JIS1 OBYYAIOIIMXCS 110 YCBOEHUIO
TUCHMUIIIMHBI

OcBoeHHE OUCHUIUIMHBI «OKOHOMETPUKa»  IPEAyCMAaTpUBAET KOMIJIEKC MEpOIPHITHH, HalpaBlICHHBIX Ha
(dopmupoBaHue y oOydaromuxcsi 0a30BBIX CHCTEMHBIX TEOPETHYECKUX 3HAHMH, NPAKTUYECKMX YMEHHUH U HaBBIKOB,
HEOOXOTUMBIX JUISI UX IPUMEHEHHUS Ha IPaKTHKe.

bazoBelli Marepuan ocBanBaeMOW IUCLUIUIMHBI JAeTCs B paMKax JIEKIMOHHBIX 3aHATHH. KoHcmekrnpoBaHMe JeKIuii
PEKOMEHIyeTC BECTH B CIELNUAIBHO OTBEACHHOW IJII 3TOTO TETpaau. B KOHIE KaXkJOH IEKIMHA O3BYYHBAcTCA
CIIUCOK JIONOJHUTEIBHON JIMTEPATYphl, KOTOPYIO HEOOXOAMMO H3Y4YHMTh IJIsi Oojee IIOJIHOrO IpPEICTaBICHUS 00
UCCIIEyEMOM BOIIPOCE.

CeMuHapckue 3aHATUS 10 JAUCHUIUIMHE «ODKOHOMETPHKa» MPOBOISATCS C ILENbI0 NPHOOPETEHHS MPAKTUYECKHX
HaBBIKOB. [IJI pellleHus MpakTHYECKUX 3alad W MPUMEPOB TAKE PEKOMEHAYETCA NMPHUMEHSATH MAKETBI MPUKIATHBIX
IIpOrpamm.

Lenbto camocTosATENFHOM PabOTHI SBJSIETCS OBTOPEHHUE, 3aKPEIUICHHE M pacliMpeHHe MPOMACHHOTO Ha ayJUTOPHBIX
3aHATHAX Marepuana. Jlas 3aKpeluleHUs] HAaBBIKOB, MOJIYYEHHBIX Ha CEMHMHApCKUX 3aHATHIX, HEo0X0omuMmo
00s13aTeJIbHO BBIIIOJIHUTH JIOMAIIHEE 3a/[aHuUeE.

OcBoeHre TUCIUIUTMHBI 00yYalOMIMMHUCS 1eJIeCO00pa3HO MPOBOAUTH B CIIEAYIOIIEM MOPSIKE:

1) nosryuenne 6a30BBIX 3HAaHUH 110 KOHKPETHOM TeMe JUCLUIUIMHBI B PaMKaX 3aHATHH JEKIHOHHOIO THIIA;

2) paboTa c OCHOBHOM U AOIOJIHUTEIbHON JIUTEPATypOH 110 TEME IPH [OATOTOBKE K CEMUHAPCKUM 3aHATHUSIM;

3) 3aKperuieHue MOyYEeHHBIX 3HAHUH B paMKaxX MIPOBEACHUS CEMUHAPCKOTO 3aHATHS;

4) BBINIOJTHEHHUE 3a1aHUH CaMOCTOATENbHON pabOTHI IO COOTBETCTBYIOIIEH TEME;

5) noxydeHHE MAONOJHUTEIbHBIX KOHCYJNbTALUH Yy IpenojaBaresisi II0 COOTBETCTBYIOLIEH TeMe B IHM M Yackl
KOHCYJIbTALIUH;

Cepbe3Hasi 1 METOJMYECKA T'PaMOTHO OpraHM30BaHHas paboTa MO MOJATOTOBKE K CEMHHAPCKUM 3aHSTHSM, PEIICHHIO
pacueTHbHIX pabOT 3HAYUTEIILHO OOJIETYUT NMOATOTOBKY K TEKYLIEMY U IPOMEXYTOYHOMY KOHTPOJIIO.
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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
OO0s3arenbHas 4acTh O0s3atenbHas 4acThb
POrpaMMbl
NunuBuayanbHOE NuauBuayansHOE
dopmbl TEKYLLETO AMBILY AMBHILY
3a/laHue, pacuyeTHas 3a/laHue, pacueTHas
KOHTPOJIS
paboTta paboTta
OuHo-3a04yHas Gpopma Ouyno-3a0uyHas popma
lloxazamenu Gop Gop
oOy4eHus o0y4eHus
KonnuectBo 3a4ETHBIX 4 4
eMHHUIL (KPEJIUTOB)
Cemectp 4 5
Oowaa mpyooemxocmo
. Py 144 144
(akadem. uacoes)
Ayoumopnuasn
youmop 42 66
KOHmaxkmuasa padoma:
JIeKIIMOHHBIE 3aHATUS 20 20
CemuHapcKue 3aHITUs 20 20
KonrtakTtHas pabota 42 42
Koncynpranun 2 2
CamocrosiTesibHasI
98 75
padora
Kontpoab 4 27
Dopma npomedxncymouHou .
P P Y 3a4eT ¢ OLCHKOU DK3aMeH

ammecmayuu




1.2. IlepeyeHb KOMIeETEHUMI € yKa3aHHeM JTAnoB (pOpMHPOBaHUS B
npouecce 0CBOeHHs1 00pa3oBaTeJbHOM POrPaMMBblI.

Tabmuma 2
[lepeueHb KOMIETCHIINN 1 UX SJIEMEHTOB
WNuankatop DNEMEHTHI Mineke
KoMrieTeHnmsi |  KOMITETEHIIUH U €T0 WHIUKAaTOpa
dbopMyIupOBKa KOMIETEHIINU DJICMEHTA
3namp:
1. oCHOBBI OIK OC -4.1
YKOHOMETPHYECKOTO 3-1
aHaJIN3a,
2. OCHOBHBIE
MOJIXOJIbI
HKOHOMETPUUYECKOTO
aHanu3a npu OIIK OC -4.1
pELIeHUH 3-2
MTOCTABJICHHBIX
YKOHOMHUYECKUX
OIIK OC-4.1: 3a7ad,
[IpoBoaut coop 3. COBpEMEHHbBIC
JAHHBIX U IPUMEHSIET | METOJAUKHU
METO/]IbI HKOHOMETPUUYECKOTO
HKOHOMETPUYECKOT0 | aHaJu3a JIJIst OITK OC -4.1
aHanM3a JUis IPUHATUS | TPUHSITHUS 3-3
VK OC-9 HYKOHOMHUYECKHU U HYKOHOMHUYECKHU U
(brHaHCOBO (dbrHaHCOBO
000CHOBaHHBIX 000CHOBAaHHBIX
OpraHu3alOHHO- pELIECHUN.
YIIPABIEHYECKUX Ymems:
pelIeHui B 1. npoBouTh COOp U
npo(ecCUOHANBHON | aHAIU3 JAHHBIX IS OIIK OC -4.1
NEeATETbHOCTH BBITIOJTHCHHSI V-1
HKOHOMETPUUYECKOTO
aHaIN3a,
2. IPUMEHSTH
METOJIbI
HEOOXOIUMBIE I
YKOHOMETPHUUYECKOTO
aHaIM3a HI;)I/I OIK OC -4.1
V-2
pEIICHUH
MTOCTABJICHHBIX
DKOHOMHUYECKUX
3anady,




Komnerenmms

Nuauxarop
KOMITETEHIIUU U €r0
dbopmyIUpoBKa

D1eMEHTBI
WHJIUKATOpa
KOMIIETEHIINH

Huanexc
JJIEeMEHTAa

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

OIIK OC -4.1
V-3

Bnaoemes:

1. HaBBIKAMU
poBeIeHUs coopa 1
aHaJIW3a JAHHBIX JUIS
BBIIIOJIHEHUS
YKOHOMETPHUECKHUX
HACCIEeIOBaHNH,

OIIK OC -4.1
B-1

2. METOIAMH,
HEOOXOUMBIMH JJIS
HKOHOMETPHYECKOTO
aHaJIM3a IpH
pEIICHUH
[IOCTABJIEHHBIX 33144,

OIIK OC -4.1
B-2

3. COBpEMEHHBIMH
METOIUKAMHU
HKOHOMETPHUECKOTO
aHaJI3a Jyist
TPHHSITHS
HYKOHOMHUYCCKUX H
(rHaHCOBO
000CHOBaHHBIX
PEIICHUI.

OIIK OC 4.1
B-3




Tabmuma 3

Oranbl GOpMHUPOBAHUS KOMIIETEHIIMHI B MPOILECCE OCBOCHMSI OCHOBHOM
0o0pa3oBaTenbHOI MPOrpaMMBbl

KonTponupyemsbie
HaumenoBanue
No pazzaeisl (TeMbI) Homep | Kopa mnaukaropa
OIICHOYHOTO
/1 U CIUTIINHEI ceMecTpa KOMIIETCHIIUHN
cpeacTBa
(MozyJLsi)
OIIK OC -4.1 3-1
Paznen 1. Monenu OIIK OC -4.13-2 | UnpuBuayansHOE
1. | mapHOii TUHEWHOM 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 -4.1 3-3 | UuauBuayansHO€E
2. | MHOXKECTBEHHOM 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
perpecCuOHHbIE OIIK OC -4.1 B-1
MoJeiin OIIK OC -4.1 B-3
Pa3nen 4.CucreMsl OIIK OC -4.13-3 | UuauBuayansHOE
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 3ajaHue
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
MoJieJiell MaHeJIbHBIX OIIK OC -4.1 3-3 | MuauBuayansHO€E
7. | 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




_ PA3JEJI 2.
TEKYIIUU KOHTPOJIb IO AUCHUIIVIMHE (MOAYJIIO)
«IKOHOMETPHUKA»

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

B ycnoBusix OamibHO-PEHTHHTOBONM CHUCTEMBI KOHTPOJIA Pe3yJbTaThl
TEKYIIETO0 OIECHUBAHUS OOYYaIOIIErocss HUCIHONB3YIOTCS KaK IOKa3aTellb €ro
TEKylIero peuTuHra. TeKyluid KOHTPOJb YCIIEBAEMOCTH OCYIIECTBIISIETCS B
TEYEHUE CEMECTPa, B XOJI€ MOBCEIHEBHOW Yy4eOHOW pabOThl M0 MHAUBUIYAIbHON
UHUIMATUBE TpernoaaBarens. JlaHHbII BUJ  KOHTPOJNS CTUMYJIHPYET Y
00y4aroerocsi CTpeMJeHHE K CHCTEMAaTHYECKOM CaMOCTOSITEIbHOW paboTe Mo
W3YUYCHHIO JTUCHUTUIUHBI (MOIYJIA).

Tabnuma 2.1.
Pacnipenenenue 6aiioB 1o BuaaM yueOHOU JESTEIbHOCTH
(OamIbHO-pEUTHHTOBAS 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



2.1 PexoMeHAalUM MO OIEHMBAHUIO Pe3yJbTATOB HHAUBUAYAJIbLHBIX
3aJlaHui 00y4YaroUIUXCS

Kpumepuu oyenusanus. YpoBeHb BBIOJHEHUS TEKYITUX WHIWBHUIYaATbHBIX
3alaHAM OIleHMBaeTcd B Oamnax. MakcHMMalbHOE KOJHMYECTBO OajUIOB IO
WHJMBUAYAJIbHBIM 3aJIaHUSM OIpeJesaeTcsl MpernogaBaTesisiM U MPe/ICTaBICHO B
tabmure 2.1.

NunuBuayanbpHble 3aaHUs TIPEACTABICHBI B BUJE OIEHOYHBIX CPEJICTB U B
MOJITHOM OOBEME TIPEACTAaBIICHBI B OaHKE WHAMBUAYAJIbHBIX 3aJaHUN B
ANEKTPOHHOM BHE. B (oHIE OLIEHOUYHBIX CpENCTB MPEACTABICHBI THUIIOBHIC
WHIMBUAYaJIbHbIC 33JlaHKsl, pa3paO0TaHHbIC IJI1 U3YUYEHUS TUCHUILUIMHBI (MOTYJIS)
«IKOHOMETPUKAY.

Hnoueudyanwvnoe 3aoanue Nel
(Oemoncmpayuonnwlii eapuanm)

Pabota cocTout u3 ceMu 3ajaHuil U BKJIIOYAET B ce0s 3a7aHUs 110 IEPBOMY

pazzaeiny. 3ajjaHue orieHUBaeTCs B 25 6aIoB.
3aoanue 1.

OCHOBBIBasICb Ha CTAaTHUCTUYECKUX JAHHBIX O MPUOBLIH Y (MJIH. 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 PETPECCUM.

2. TlocTpouTh MOMIETH TMHEHHON MTAPHOU PETPECCHUH.

3. OIEHUTh TECHOTY CBS3U C IOMOIIBIO KOA(D(UIIMEHTOB KOPPEISAINH,
JIETEPMUHAIIUY U IaCTUYHOCTh, CACIATh BEIBOIBI.

4. OueHuTh C TOMOIIBIO CpeAHEH OMMOKU AamnmpOKCUMAIIUU KauyeCTBO
PErpPECCUOHHOTO YPABHEHUSI, C/I€NIaTh BHIBOIBI.

5. IlpoBepuTh CTAaTUCTUYECKYIO 3HAYMMOCTb M HAJACKHOCTh MOCTPOCHHOM
MOJIENI € NOoMOoIIbI0 Kputepust Ouiepa npu « =0,05.

6. OuneHuTh CTAaTUCTUYECKYIO 3HAYUMOCTh TApPaMETPOB  YypaBHEHUS
perpeccun ¢ nomombto t-kputrepusi CterogeHta npu o =0,05. Paccuurath
JIOBEPUTEIIbHBIE MHTEPBAJIBI JJIsI KaXKJI0TO MapaMeTpa perpeccuu.

/. PaccuuTaTh TOYEYHBIH NPOrHO3 M HAWUTU MHTEPBAIbHBIE OLICHKU
MPOTHO3a MPUOBLUIN, €CJIM CpPeAHEe 3HAUCHUE MHBECTUILIMM yBEIUYUTh Ha 5% s
ypoBHs 3HaunMocTu o = 0,05. Craenath BBIBO/I.

PesynwTaTel uccnenoBanuii opopmMuTh B CcBOOOmHON (opme B BuUIE
MOSICHUTEIPHOM 3aMHMCKU Pe3yJbTaTOB HccienoBanus. O0s3aTenbHO BKIIOUYUTH
TaOJIUIBI UCXOAHBIX JIAHHBIX, IUarpaMMy pacCeUBaHMUsI, TAOIHUIBI PETPECCUOHHOTO
U JUCIEPCUOHHOTO aHalu3a, rpaduKu HENMHEHHBIX YPAaBHEHUU (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 1154|176 178 |195|234 | 135|152 |171 | 183|194




Hnoueuoyanvnoe 3a0anue Ne?
(Oemoncmpayuonuwlii 6apuanm)

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

olieHuBaeTcs B 25 0ayuioB.
3aoanue 2.

Ha ocHoBaHMM aOCTPaKTHBIX CTATHCTHYECKUX AAHHBIX O PO3HUYHOM
TOBapo00OpOTE HEOOXOANMO:

1. C nomompto anroputma deppapa-I'nobepa npoBeputh HaIU4due
MYJIbTUKOJUIMHEAPHOCTH B MACCUBE HE3aBUCUMBIX NIEPEMEHHBIX;

2. Tloctpouth ypaBHEHHE MHOXECTBEHHOW JIMHEHHOW pErpeccuu
3aBUCUMOCTH PO3HHYHOTO TOBapoobopota (Y) OT JOXOMOB MPEINpHUITHN
pO3HUYHOM TOproBiu (X;), 00beMa BCEX OKa3aHHBIX IIATHBIX yciyT (X3) U
00beMa 3aKIIFOYSHHBIX TOTOBOPOB Ha Oupike (Xz);

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

4. PaccunTaTh  MHOXXECTBEHHbIE  KOA()PUIMEHTH  KOpPpEIsSLuH,
JETEPMUHALIMY,  CKOPPEKTHUPOBAHHBIM  KO3(P(GULUHUEHT  JIEeTepMUHALINH,
KOA(PUIIMEHTHI 2TACTUYHOCTH JJISI KaXKJI0M OOBSICHSAIONIEH ITepEMEHHOM;

5. Paccuntarh W TpoOaHANM3UPOBATH TAONIUIy JUCIIEPCHOHHOTO
aHaIn3a;

6. [IpoBeputh 3HAUYUMOCTh YpPABHEHHUS PETPECCMU C MOMOUIbIO
kputepus Ourepa;

7. TlpoBepuTh 3HAYUMOCTH KOA(P(OUIIMEHTOB 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




Hnoueuoyanvnoe 3a0anue Ne3
(Oemoncmpayuonuwlii 6apuanm)
PaGora cocTouT W3 OJHOrO 3aJaHHMs IO TPEThEMY pasjaeny. 3aJaHue
olieHuBaeTcs B 25 0ayuioB.
3aoanue 3.

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

3apraTel (B TPOIEHTaXx), WU X — TMPOIEHT O0e3paboTHhIX B roxa. JlaHHBIC
HaOJTIOICHHUI MPUBEICHBI B TaOIHUIIE:
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

HaiinuTe onienku korhGUIIMEHTOB ypaBHEHUsT KpuBoi DuwHrica.

Hnoueuoyanvnoe 3a0anue Nod
(Oemoncmpayuonnvlii eapuanm)

PabGora cocTouT W3 OMHOrO 3aJaHUs 1O YETBEPTOMY pas3fieiy. 3aJaHue

OIICHUBAECTCS B 25 0aILIOB.
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 MIPEIIIECTBYIOIIETO IOa;

C — nuuHOoe moTpedieHue;

D — xoHeuHBbIH cpoc (MOMUMO JTUYHOTO MOTPEOICHU);

Nudopmarus 3a neBsATh JET O MPUPOCTaX BCeX IOKazaTeleld 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#M MoIeny Obla MOJydeHa CHCTeMa MPUBECHHBIX YPaBHCHUI:

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

Tpebyercs:
1. I[IpoBecTr MACHTU(HUKAIIUIO MOACIIH.
2. PaccunTaTh mapamMeTphl IEPBOTO YPaBHEHUS CTPYKTYPHON MOJICTIH.

Hnoueuoyanvnoe 3a0anue N5
(Oemoncmpayuonuwlii eapuanm)

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

pasneny. 3ajganue oneHuBaercs B 40 6aios.
3aoanue 5.

J171st 3a1aHHBIX 3HAYEHUN BPEMEHHOTO psijia

1. Tloctpouthb ToueuHbli rpaduk BpemeHHoro psaa. [lo Bumy rpaduka
ONPENEIUTh TUI MOJECNH (aAJUTUBHAS WM MYJbTUIUIUKATUBHAsA). BeinenuTs
KOMITOHEHTBI BPEMEHHOTO psifia.

2. Crmanuth BpeMeHHOM psj. [locTpouTs Hamtydiliee ypaBHEHHE TPEH/A.
OO00cHOBAThH pelIeHHeE.

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

4. TlpoBepuTh HaJIMYME AaBTOKOPPENSAIMM 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
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147
218
273
120
170
264
332
153

2022

2023
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Hnouesudyanwvnoe 3aoanue Ne6
(Oemoncmpayuonnsvlii eapuanm)

PaGora cocrouT W3 OAHOTO 3aJaHUsl IO IIECTOMY pasiueny. 3ajaHue

ouenuBaercsa B 40 60ayuioB.
3aoanue 6.

Nwmerorest maanbie o pocte BBII ms HekoToporo rocynapcersa. [londepure
HAWJIYYIINK TPEHJ JUIS ONpeleSieHus] TeHACHIIMH, HaOroJaeMol B JIaHHBIX 00
ooweme BBII. Onpenenure cpennerononoit Temn pocra BBII, caenaiite nporuos
HA CJIIEIYIOIIUN 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
(Oemoncmpayuonuslii eapuanm)
PaboTta cocTouT W3 OAHOrO 3aJaHHs IO CEAbBMOMY pas3feiy. 3aJaHue
oneanBaeTcs B 20 6amios.
3aoanue 7
Monenr CAPM (Capital Asset Pricing Model) cootHocHuT cpeaHio
JIOXOJTHOCTh I1IeHHOW Oymaru (R,) ¢ ee TIIEHOBOM BOJATWJIBHOCTHIO (43,): TO

dopmyne R, =a, +a, B +Uu,. Ho mepemenHas B, He moA/1aeTCs HEMIOCPEICTBEHHOMY

HaOJIIOICHHIO, 8 OLIEHUBACTCS M3 perpeccuil r, =a+ fr. +¢,, rae Iy — craBka %

mt

o I—oi menHoi Oymare, a I, — peiHOYHas crtaBka %. To ecTh, Ha MpaKTHKE,
yT100BI O1IecHUTh CAPM BMecTO 5, HMCNONB3YIOT OLICHKY éi.

1. Kakue mpoOaemMbl MOPOKIAET UCTIOTB30BAHME éi BMECTO f3,?

2.Kak mocnmeAacTBUs 3TOHM  TPOOJEMBI  OTPAXKArOTCS HAa  OIICHKE
koapduimenTa «,?
3. Kakue KoppeKTUpYIOIne MEPhl Bbl MOKETE MPEJIOKUThH?




BOITPOCKHI K DK3AMEHY MO PA3JAEJAM (TEMAM) JIMCLHUTLTAHEI
(MOJLYJIST)

1. DkOHOMETpHKA U €€ CBI3b C IKOHOMUYECKOU Teopuei. Ha kakue Bompocsl
MO3BOJIAKOT OTBETUTh SKOHOMETPUYECKUE METO/IBI.

2. Mogenu cBsi3u UM MOJEIM HaOJIOJICHUN; SKOHOMETpHUYECKask MOJIETb,
noj00paHHasi MOJIETb.

3. Tunel gaHHBIX U MOzeNeN. VICTOYHUKN CTaTUCTUYECKUX TAHHBIX.

4. Teopetnueckasi U BBIOOPOYHAsI PErPECCHSL.

5. JIMHEWHOCTH PETPECCUN 10 IEPEMEHHBIM U ITAPAMETPAM.

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

7. IlpeanonokeHuss METOAAa HAWMMEHBIIMX KBaApaToB W Teopema laycca-
MapxkoBa. Beibopounoe pacnpenenenne MHK onenku.

8. IlpoBepka cratucTUYECKHX THUMNOTE3 O KodhduimeHTax perpeccud u
JIOBEPUTEIIbHBIE NHTEPBAJIBI.

9. JIBycTOpOHHHME M OJHOCTOPOHHHE TUINOTE3bl. Perpeccust ¢ OuHapHOUN
OOBSCHAIONICH TepEMEHHOM.

10. Kpurepuun KauecTBa MNPUONMKEHHS JaHHBIX MOJENIBIO M UX
UCITI0JIb30BaHUE JJISI BHIOOpa MOJICIIH.

11. Hapymenus MIPEITIONIO0KEHUN TEOPEMBI I'aycca-MapkoBa
(reTepocKeaCTUYHOCTh, aBTOKOPPEIUPOBAHHOCTD) U UX MOCIEICTBUS.

12. Metoasl «00pb0ObI» ¢ HAPYIICHUSIMU MPEAIOI0KEHH TeopeMbl ["aycca-
Mapkosa. Vcrions30BaHue OLIEHEHHON MOJENH AJIsI IPOTrHO3UPOBAHMS.

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

14. TIlpoBepka BwimonHenuss npeanosioxenuit MHK. Hapymenus
IIPEAIIOI0KEHUN TEOPEMBI l'aycca-MapxkoBa (reTrepocKe1aCTUYHOCTb,
MYJIbTUKOJJIMHEAPHOCTh, ABTOKOPPEIUPOBAHHOCTD), UX IMOCIEACTBHS M METObI
«OOpHOBI» C HUMH.

15. Kputepun kauectBa NMpUOTMKEHHUS JAHHBIX MOJIETBI0O MHOYKECTBEHHOM
JMHEHHOW perpeccuu U UX UCIOJIb30BaHME JIJIsi BLIOOpA MOJICTH.

16. IIpoBepka THUIOTE3 W JOBEPUTEIBHBIE WMHTEPBAIBl JUISI  OJHOTO
ko3 durmenta. IlpoBepka COBMECTHBIX TUIIOTES.

17. TectupoBanue OrpaHUYCHUS, BKJIFOYAFOLLIETO HECKOJIBKO
KO2(PULIMEHTOB MOJICIIH.

18. TectupoBanue cnerudUKaUuy MOACIM MHOXECTBEHHOW JIUHEHHOU
perpeccun.

19. OGmias cTparervss MOASITHPOBAHUA (PYHKIIUU HEITUHEHHOW pEerpecCHH.
Buasl HEJIMHEMHOCTH.

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

21. BHyTpeHHSss 1 BHEUTHS 000CHOBAHHOCTh UCCIICIOBAHMSI.



MUHUCTEPCTBO HAVKH U BBICILIET'O OBPAZOBAHUS
POCCHUICKOU ®EJEPALINU
®EJIEPAJILHOE 'OCY JAPCTBEHHOE BIO/KETHOE
OBPA3OBATEJIBHOE YUYPEXJIEHUE BBICILIEI'O OBPA3SOBAHNS
«JIOHELIKASI AKAJZIEMU S YIIPABJIEHUS U
T'OCYIAPCTBEHHOM CJIYXKBEbI»

Hanpasiaenue noaroroBku 38.03.01 DxoHoMuka

IMpoduiab «PUHAHCHI U KPEAUT

Kadenpa Briciieii MaTeMaTUKH

JucoumianHa (MoayJib) « DKOHOMETPUKA

Kype 3 Cemectp 5 dopma 00y4eHHUs1 OYHO-3a04YHAs

3K3AMEHAIIMOHHBINA BUJIET Nel

Teoperuyeckune BONpOCHI.
1. MeTton HaMMEHBIIMX KBAJApPaTOB I OIEHKU 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 NUCIIEPCHOHHBIA aHAJIN3 IIOJYYCHHBIX pE3yJIbTaToB, CHeIaTh
BBIBOJI O 3HAUMMOCTH YPAaBHEHHUS PETPECCHHU B IIEIIOM.

3aoanue 2. Habmonenus 16 map (X, y) maau ciaeayromnue pe3yabTaThl:
21X =96; 21 xi = 657; L2,y = 645 Xi21 Vi = 526; Xj2 X yi = 492.

OnpenenuTs MO AaHHBIM HAOJIOJCHMSIM YpaBHEHUE JIMHEWHOM MapHON
perpeccun.

3adanue 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 Y1q &2 = 10500; X1, (& — &_1)% = 40000.

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

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

3aseoyrowuii kagedpoii:
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