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Mporpammy ovcumnnuHbl paspabotan(a)(1) 3aBenytowmii kadenpoi, a.H. (npogpeccop) Vicmarmnnos
N.WN. Kachenpa aKOHOMMKO-MaTeMaTnyeckoro mogennposaHns O6LesKoHOMNYECKOe OTAENEHNE ,
llyas.lsmagilov@kpfu.ru ; noueHT, K.H. (ooueHT) KanoyHukosa E.N. Kadenpa
9KOHOMVKO-MaTemMaTn4eckoro MmoaenmpoBaHuns ObLesKoHOMNYECKOe OTAENEHNE ,
ElKadochnikova@kpfu.ru ; poueHT, K.H. (noueHT) Koctpomun A.B. Kachenpa
9KOHOMUMKO-MaTemMaTn4eckoro MmoaenmpoBaHns ObLesKoHOMNYECKOe OTAENEHNE ,
AVKostromin@kpfu.ru

1. Uenn ocBOEHNS AUCLUMINHBI

Llenb paHHOM OUCUMNNANHDI - pa3suntne TeopeTnyecknx 3HaHWI CTyOoEHTOB B obnactu
3KOHOMeTpI/I‘-IeCKOI7I mMeTtonoonornn, pa3sntne NPakTN4eCkmnx HaBblKOB NPUMEHEHNSA
9KOHOMEeTpPpn4YeCkmnx MetonoB Oas npoBepkn SKOHOMNYECKNX TMnoTe3 N nccnengoBaHus
9KOHOMMYECKMX B3aNMOCBA3EN Mexnay nokasartensimin.

3anadamu OQUCuUmUnanHbl SBNSIOTCSA:

- Pa3BUTb 3HAHNA CTYOEHTOB B obnactun 9KOHOMETPUYECKOM METO40NOrNU, 0aTb COBPEMEHHbIE
TeopeTnyeckune noaxonbl K MOCTPOEHUIO U aHaNN3y pasHbiX BUOOB MOAENen;

- NO3HAKOMNTb C OCHOBHbIMW HanpaeBNeHNAMN Pa3BUTNA SKOHOMeTpVI‘-IeCKOIZ HAYKW;
- Pa3BUTb NpakTn4eCckmne HaBblK 3KOHOMETPUYECKOIro nccnenoBaHna N MogenmpoBaHus.

2. MecTo OUCLMNMMNHDbI B CTPYKTYpe OCHOBHOM o6pa3oBaTtenibHOM NPorpaMmbl BbiCLLEro
npocpeccrmoHanbHoro o6pa3oBaHus

[aHHas yuebHas aucuunnnHa BkntodeHa B pasgen " 51.6.3 OucumnnmHel (Mogynm)" OCHOBHOM
obpasoBaTenbHol Nporpammbl 38.04.01 SkoHOMMKA U OTHOCUTCS K Ba30BOA
(obwenpogoeccroHanbHoi) Yactu. OcBanBaeTtcs Ha 1 kypce, 1 cemecTp.

JaHHas yyebHas oucumnanHa BknoYeHa B pasmen "b.3" npodheccnmoHanbHOro Lukna gucuUmninH n
oTHocmuTCS K 6a3oBoii yacTu. OcBamBaeTcsl Ha NEPBOM Kypce MarmctpaTtypebl (1 cemecTp).

M3y4eHunio naHHom gucumnnnmHbl NnpealwecTsyeT ndyyeHne Kypcos "Marematmka” (pasgenbl
"MaTematuyeckas ctatuctmka", "MatpuyHas anrebpa”, "Teopus BeposTHocTeir"), "Ctatmctumka”,
"OKOHOMETPUKA" (HaYanbHbIA KypC), a TakXe KypCcoB 9KOHOMUYECKON TEOPUMN.

B pamkax HanpaBneHuns 38.04.01 "OkoHoMuka" gaHHas aucumnnmHa cnocobcTByeT OCBOEHNIO
cnenyrowmx aucumnnuH: OnepaTnBHbIA KOHTPONMHT, CTpaternyecknini KOHTPONNHI, AyauTt n
aHanu3 BHEWHE3KOHOMNYECKON AeATeNIbHOCTU B CUCTEME KOHTPONNNHra (Npodousb
"YnpasneH4eckuin y4et n KOHTponnuHr"); NpoekTHO-NHBECTULNOHHDBIA aHann3, MogenuposaHue B
KoprnopaTtusHbIx gomHaHcax, KoprnopaTneHble oyHaHCOBbIE pUCKK, YNpasneHne poHO0BbIM
noptgoenem koprnopaumm (npodounb "KoprnopaTnsHble douHaHChI"); AHanMs3 n guarHocTuka
(OMHAHCOBOro COCTOSIHUSA OpraHu3aumn, AHanus noBeneHns PUHAHCOBbLIX PbIHKOB,
BusHec-npoekTuposaHune, AHann3 KOMMepPYeCcKux puckos (Npodpunb "BusHec-aHanuTnka");
@DUHAHCOBLI MEHELXMEHT B MyONnYHOM cekTope, PuHaHCcoBOe obecneyeHme coumanbHolk caepbl
(npocounb "®urHaHCbl Ny6nnYHO-NPaBoBbIX 06pa3oBaHuii"); BaHKOBCKUIA MEHEOXMEHT, YnpaBneHune
huHaHcamu B 6aHke, KoMnnaeHc 1 (oUHaHCOBbIA MOHUTOPWHT B KPEANTHBIX OpraHn3aumsx
(npogounb "BaHkn 1 6aHkoBCKas [eaTenbHOCTL"); PrMHAHCOBbLIN aHanna, KOHTpoNAvHr (npodounnb
"Yyet, aHann3 n ayaut"); YnpaBneHne X03anCcTBEHHOM OeATEeNbHOCTbIO, PUHAHCOBbLIA MEHEAXMEHT
(npocounb "AyanT 1 (OUHAHCOBBI MEHEOXMEHT"); YNpaBneHne cToMmMocTbio BnaHeca,
NHTerpupoBaHHas oueHka cToMmMocTn npeanpuatus (npodpunb "OueHka cobcTBEHHOCTN");
IKOHOMUKO-MareMaTnyeckoe MoaenmpoBaHne NpoekTos, AHann3 agoPeKkTUBHOCTN NPOEKTOB,
KoHTponnuHr (npodounb "OKOHOMUKA NPOEKTHON AeaTenbHOCTN"); IHHoBaumMm n MHBECTULNN
opraHusaumin 1 ycnosms HanoroobnoxeHus, AHanM3 n oNTMMM3auns Hanorosbix 6a3 (Npochunb
"HanoroobnoxeHne 3KOHOMUYECKUX BUOOB AeSTENbHOCTN").

MNonyyeHHble 3HaHNs B 06n1acCT 9KOHOMETPUYECKOr0 MOAENNPOBAHUS MOXHO NMPUMEHSATb NPW
BbIMOMHEHMMN NCCNEA0BAHUIA B MAarncTePCKmX auccepraumsix.

3. KomneteHuuu obyuatrowierocs, hopMmpyemble B pe3ynbTate 0CBOEHUS OUCLUM/INHDI
/mopyns
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B pesynbTate 0CBOEHUS AMCLMNINHBI (OOPMUPYIOTCS CReaytowme KOMNeTEeHUNN:

PacwmdppoBka
npuobpetaemor KOMNETeHUUN
OK-1 3HaHMe TUNOB 3KOHOMETPUYECKUX MOOENen, y4UTbIBAKOLWMX
pakTopbl KaK KONMMYECTBEHHOr0, Tak N Ka4eCTBEHHOIro
xapakTepa pa3BnBaeT CNoCOBHOCTb K abCTpakTHOMY
MbILWEHWIO, aHaNn3y, CUHTE3Yy

BnageHne HaBblkaM N3y4eHNA B3aMOCBA3N N
OK-2 NPOrHo3npoBaHnUs PUHAHCOBO-3KOHOMUYECKNX nokasarenemn c

Lndop komMneTeHUUH

(0bLekynbTypHbIE
KOoMreTeHuun)

(OBLLEKYNbTYPHbIE MCMONb30BaHNEM S3KOHOMETPUHECKMX MOfiene passneaeT
KOMMETEHLIN) FOTOBHOCTbIO AENCTBOBATb B HECTAHAAPTHbIX CUTyaLMaX, HECTU
coumasnbHyto U 3TUYECKYIO OTBETCTBEHHOCTb 3a NPUHATbIE
peLeHns
OK-3 BNageHne NHCTPYMEeHTaNnbHbIMU TEXHONOrNAMI
(OBILEKYNIbTYPHBIE SKOHOMETPUYECKOro MoLeNMpoBaH1sa pasBmBaeT roToBHOCTb K
camopasBuTUo, camopeann3aLmm, NCrnob30BaHNI0
KOMreTeHuun)
TBOPYECKOro noreHumana
3HaHue 3TanoB NOCTPOEHNSA 3KOHOMETPUYECKNX MOOeNEeN
MK-1 pasBMBaeT CNoCcObHOCTb 0606wWaTh N KPUTUYECKMN OLLEHMBATb
(npodheccunoHanbHble pe3ynbTathbl, NONY4YEHHbIE OTEYECTBEHHbBIMU 1 3apyBEXHBIMM
KOMNeTeHLmm) nccnenosaTensamu, BbISBNATb NEPCNEKTUBHbIE HAMNpPaBneHuns,

COCTaBNATb Nporpammy ncecnenoBaHuim

3HaHue 1 BNaaeHne HaBblkaMy NPOrHO3UPOBaHUS
MK-10 (hVHaHCOBO-3KOHOMUYECKMX MoKa3aTenei ¢ UCroNb30BaHNEM
9KOHOMETPUYECKMX MOAENEl pa3BuBaeT CNOCOOHOCTb

S;%?ﬁf::ﬁﬁ:f”bwe COCTaB/IATb MPOrHO3 OCHOBHbIX COLIMaNbHO-9KOHOMMUHYECKNX
nokasaTenen OesTeNnbHOCTU NPeanpusaTus, oTpacnu, pernmoHa u
SKOHOMMKW B LLeJIOM
3HaHve 1 BnajeHne HaBblkaMn NOCTPOEHUSA N HTepnpeTaunm
9KOHOMETpUYeCcKMX Moaenein ons oueHnBaHns a3KOHOMNYECKNX
MK-11 cuTyauuii pa3smBaeT CnOCOBHOCTb PYKOBOOUTb
(npodheccunoHanbHble 9KOHOMMYECKMMM crnyxbamm 1 nogpasneneHnsamMm Ha
KOMNeTeHL M) NpeanpuaTUaX N opraHm3aunsx pasnnyHbix opMm
COBCTBEHHOCTN, B OpraHax rocynapCTBEHHON 1 MyHULMNANbHO
BfacTu
YMEHMe NPUMeEHsTb 9KOHOMETpUYECcKne MeToabl O
MK-12 000CHOBaHMS ynpaBneHYeCckmX peLweHnii passnBaeTt
(npodhbeccmoHanbHble cnocobHocTb paspabaTtbiBaTb BapuaHTbl ynpaBneH4YeCckux
KOMMeTeHuun) peweHnin n 060CHOBbLIBaTbL MX BbIBOP HA OCHOBE KPUTEPUEB
coumanbHO-3KOHOMUYECKOM a0PJOEKTUBHOCTH
YMEHMe NPUMEHSATb COBPEMEHHbIE MHJDOPMALMOHHbIE
TEXHONOMMN 1 NPOrpaMMHble NPOAYKTbl Pa3BMBAET CNOCOBHOCTb
MK-13 NPUMEHSATb COBPEMEHHbIE METObl U METOAUKW NPenoaasaHns
(npodheccunoHanbHble 9KOHOMMYECKUX ONCUMMNINH B 06pa3oBaTenbHbIX OpraHM3aumsx
KOMNeTeHLmm) Bbicwero o6pasoBaHus, 4ONONHUTENBHOrO

npodpeccroHanbHoro o6pasoBaHmsi, NPOPECCHOHabHbIX
06pasoBatefbHbIX OpraHnm3aumnsax
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Pacwmndpposka

npuobpetaemon KOMNeTeHLUn
3HaHWe 3TanoB 1 MEeTOO00B 3KOHOMETPUHECKOro
MoLennpoBaHu4, yMeHmne npenctaBnAatb
coumnanbHO-3KOHOMUNYECKYIO CUTYyal ko B KOHerTHOI7I
AK-14 napameTpu4eckor hopMe pasBrBaeT CNocobHOCTb
paspabatbiBaTb y4ebHble NnaHbl, NPOrpaMmbl 1
cooTBETCTBYIOWEE MeToOon4eckoe obecneyeHne ons
npenonasaHns 3KOHOMNYECKNUX ONCUUNNNH B o6pa303aTeanb|x
opraHmn3aunsx sbiCllero o6pa303aHmsi, OOMOJIHUTENbHOIo
NpPodeccroHanbHOro 0bpa3oBaHuns, NPOgPECCNOHANbHbIX
O6pa3OBaTeﬂbeIX opraHun3daumsax

MK-2 3HaHMe W BNafieHe HaBbIKaMI OLIEHMBaHIS 9KOHOMUYECKIX

cuTyauuii passmBaeT cnocobHOCTb 060CHOBbLIBATL
aKTyaNbHOCTb, TEOPETUYECKYIO N NPaKTUYECKY0 3HA4YMMOCTb
n36paHHOI TEMbl HAay4YHOrO UCCNeaoBaHNS

MK-3 3HaHue 1 BNajieHe HaBblkaMn MOCTPOEHIS U OLEHMBaHS

3KOHOMETPUYECKNX MOLeNei pa3BnBaeT CNOCOBHOCTb
NPOBOAUTL CAMOCTOSITENbHbIE UCCNEeA0BaHNS B COOTBETCTBUM C
pa3paboTaHHOM NPOrpammor

AK-4 3HaHVe 1 BfageHne HaBblkaMy UHTeprnpeTaumm
9KOHOMETPUYECKNX MOLENe pa3BrBaeT CNOCOOHOCTb
NpencTaBnsiTb pesynbTaTbl NPOBEAEHHOr0 UCCNeA0BaHMS
Hay4YHOMY COOOLEeCTBy B BUAE CTaTbW UV AOKNaaa

3HaHWe TUMOB 3KOHOMETPUYECKNX MOAENEN, YHNTbIBAOLLNX
pakTopbl Kak KONMYECTBEHHOr0, TaK 1 KA4eCTBEHHOrO
xapakTepa, 1 BnageHue NHCTPYMEHTaNIbHbIMU TEXHONOTUSIMA
MK-5 3KOHOMETPMYECKOro MO4ENMPOBaHNS pa3BnBaeT cngco6HOCTb
CaMOCTOATENIbHO OCYLECTBNATb NOArOTOBKY 3a4aHuWi 1

Lncpp komneteHLUN

(npodheccunoHanbHble
KOMMeTeHuunn)

(npodbeccmoHanbHble
KOMreTeHuun)

(npodheccunoHanbHble
KoMMeTeHuunn)

(npodbeccmoHanbHble
KOMMeTeHuunn)

(K'Z)%%ffgfxﬁ:f”b%'e paspabaTtbiBaTb NPOEKTHbIE PELLEHNS C yHETOM (hakTopa
HeonpeneneHHoCTH, pa3pabaTtbiBaTb COOTBETCTBYHOWME
METOAMYECKME N HOPMATUBHbIE OOKYMEHTbI, @ TakXe
NPEennoXeHNs N MepPoNpUATUS NO peanvaaunn paspaboTaHHbIX
MPOEKTOB N NPOrpamm
BNageHne HaBblkamMu U3y4eHnsa B3anMOCBA3N U
K-6 MPOrHo3npoBaHNsa PUHAHCOBO-9KOHOMUYECKNX nokasaTenen ¢
(npodbeccmoHanbHble MCMONb30BaHNEM 3KOHOMETPUYECKNX MOdeNneinl passmeaeT
KOMMNeTeHunm) CMOCOBHOCTb OLEHMBaTh 3PIEKTUBHOCTb MPOEKTOB C Y4ETOM

hbakTopa HeonpeneneHHoCcTn

3HaHne n BnageHne HaBblKaM NMOCTPOEHNA N NHTEpNpeTaunn
MNK-7 9KOHOMETPUNYECKUNX mMogmenen oueHnBaHNs 3KOHOMNYECKUX
CVITyaLI,VIVI N NPOrHo3npoesaHnsA oMHaMMKn

npodheccuoHanbHbl
(K OFI\)/II'ICET eHLIM) © coumanbHO-39KOHOMNYECKMX NMPOLECCOB pPa3BMBaeT
crnocobHocTb paspabaTbiBaTbh CTpaTeErnmn NoBeaeHns
9KOHOMUWYECKMX areHTOB Ha PasnuYHbIX pPblHKaXxX
yMEHVe MoAenMpoBaTb B3aUMOCBS3N
MK-8 coumanbHO-3KOHOMUYECKMX NPOLLECCOB U SBNEHUI pa3suBaeT
(npodbeccuoHanbHbie CMOCOOHOCTb rOTOBUTb aHANUTUYECKNE MaTepuranbl NS OLEHKN
KOMMEeTeHLMN) MepOoNpPUATMA B 06NacT 3KOHOMUYECKOW NOANTUKA U NMPUHSTUS
cTpaTermyeckmx peleHnin Ha MUKPO- 1 MakpoypPOBHE
AK-9 BnageHvne npuemamm oopMMpoBaHNs UCX0AHON BbIBOPKU
(Tpoeconcnamse [1AOTORSNN paSBMSRETCroceioeT avarporsrs
KOMNeTeHLmm) P P

nposeneHnsa SKOHOMNYECKUX pacHeToB

B pe3ynbTate 0OCBOEHNA OUNCUNMITINHDBI CTYOEHT:
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Mporpamma omcumunnmHbl "OkoHOMeTpurKa (MPOABMHYTHIA ypoBeHb)"; 38.04.01 DkoHoMMKa; 3aBedytowmin kadenpo, A.H. (npodheccop)
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1. DONXEH 3HaThb:
- OCHOBOMoONararwLy KOHLENUNIO 9KOHOMETPUYECKOro aHanm3a CnoXHblX 3KOHOMUYECKUX ABNEHNNA;

- OCHOBHbIE MeTOoO0Nn0orn4eckme nooxodbl U NPUHUUMNbI MPUMEHEHNA annapara 3KOHOMETPUHECKOro
MoLennpoBaHMAa B NMpuUKnaaHbiX NCCNeaoBaHUAX;

- 6a30Bble TUMNbI 9KOHOMETPUnYeCkKunx mMonenen;

- CTaTucTnyeckme MetTonbl oueHneaHmsA rnapamMeTpos SKOHOMeTpI/I‘-IeCKOVI Momoenwu;
- TEXHONOMMI0 CTaTUCTNYECKOM NPOBEPKN PaA3/INYHbIX TMNOTES;

- I'IpI/IéMbI MHTEpnpeTaunmn pe3ynbtaTtoB SKOHOMETPNHECKOIro MOOENTMPOBAHUA.

2. IONXEeH yMeTb:

- KOPPEKTHO OCYLECTBNATb cneungoukaLmnio 3KOHOMETPUYECKNX mMonenen;

- FPaMOTHO MCMOMb30BaTb KOMMbIOTEPHOE NPOrpaMMHoe obecrneyeHre ans pacyéra oLueHoK
napaMeTpoB 9KOHOMETPUYECKMX MoOeNneil;

- NPOBEPSTb afAekBaTHOCTb MOCTPOEHHbIX MOAENEN 1 3HAYNMOCTb MX NapaMeTpPOB;

- IHTEpPNpPeTMPOBaTb COAepPXaTeNbHblii CMbICT NAPaMeTPOB PErPecCUOHHbIX MOOENe;

- NMPVMEHSITb 3KOHOMETPMYECKME MOLENN B MPaKTMKE 9KOHOMUYECKOrO aHann3a;

- OCYLECTBNSATb NPOTrHO3HbIE PACYEThI C MOMOLLBIO NOCTPOEHHbIX 3KOHOMETPUYECKUX MOAENEN.

3. ONXEH BnaneThb:

- HaBblKaMW MOCTPOEHUS IKOHOMETPUYECKNX MOLENEN B Pa3NNYHbIX obnacTsx (PMHAHCOBBbIX,
coumnanbHO - S3KOHOMMNYECKKX NMPOLIECCOB;

- HaBblkaMy aHanM3a Mosy4eHHbIX NPOrHO30B 1 BbIBOAOB C LiE/bo BbIpaboTKy AanbHenwmnx
pekoMeHaauuni nNo ocylecTBNEeHNIO 3PEKTUBHON 3KOHOMNYECKOW MONMUTUKN.

4. nONXeH OEeMOHCTPUPOBaTb CMNOCOOHOCTb M FTOTOBHOCTb:

K MpakTn4eckoMy NpUMEHEHN0 Nony4YeHHbIX 3HaHUM 1 HaBbIKOB B U3Yy4EeHUW B3aUMOCBA3EN Mexdy
9KOHOMUWYECKNUMIN NEePEMEHHBbIMU, MPU BbIMONHEHUM HAY4YHbIX NCCNEeA0BaHUIA N NPUMEHEHUN
AMMNNPUYECKNX OaHHbIX MPU NOCTPOEHUM 3KOHOMETPUYECKUX MoAener 0N NporHo3npoBaHns v
NPUHATUS PELLEHU.

4. CTpyKTypa U cogepxaHve AUCLUMNIUHbI/ Moayns
Obwas TpyooeMKOCTb AMCLUMNANHBI COCTABASIET 2 3a4eTHbIX(ble) eanHuL(bl) 72 Yyaca(oB).
dopma NPOMEXYTOYHOro KOHTPONSA AUCLMMINHBI 3a4€eT C oueHKoM B 1 cemecTpe.

CyMMapHo no amcumnanHe MoxHo nony4ntb 100 6anno., U3 HMX Tekylwas paboTta oueHmBaeTcs B 50
6anno., ntorosas popma KoHTpons - B 50 6annos. MnHMManbHoe KONMYeCTBO ANs JOMnycKa K 3a4eTy
28 6annos.

86 bannos 1 bonee - "oTANYHO" (OTN.);

71-85 6annos - "xopowo" (xop.);

55-70 6annos - "ynosnetBoputenbHo" (yaooB.);

54 6anna n MeHee - "HeynoBNeTBOpPUTENbHO" (Heya.).

4.1 CTpyKTypa 1 comepXxaHue ayguTopHon paboTtbl No gucuunamHe/ MOAynto
TemaTtnyecknn nnaH gUcCUUNAUHbI/MOAYNS
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Mporpamma omcumunnmHbl "OkoHOMeTpurKa (MPOABMHYTHIA ypoBeHb)"; 38.04.01 DkoHoMMKa; 3aBedytowmin kadenpo, A.H. (npodheccop)
Wemarnnos N.A. | poueHT, k.H. (BoueHT) KapoyHukosa E.N. , noueHT, k.H. (zoueHT) KoctpomuH A.B.

Buabl 1 yacbl
Pasgmen ayauTopHOM paborThbl,
Hepens MX TPy AO0EMKOCTb Tekywume copmbl
N 'nuﬁﬁ""""HH/ CeMeCTpcemecrpa (B yacax) KOHTpOnsi
oayns
MpakTnyeckmelllaboparopHbie
3aHATUA paboTbi

Nekuunn

Tema 1. Tema 1.
Knaccu4yeckas
NUHenHas Moaenb
1.|MHOXeCTBEHHOMN 1 1 1 2
perpeccun n 0bbIYHBbIN
MEeTOo HaUMEHbLINX
kBagpaTos (MHK).

Tema 2. Tema 2.
Ob6061wweHHbIn MHK.
OueHmnBaHune
napameTpos NNHENHOoM 1 1 1 5 0 YCTHbI ONpocC
Mooenmn
MHOXECTBEHHOM
perpeccuu B yCnoBmusax
MYNbTUKONINHEAPHOCTM.

Tema 3. Tema 3.
HeonpeneneHHOCTb Npu
cneundukaumm mogenmu acce
3. 1 BLIGOP 1 2 0 2 0
cneungomkaunn.
HenunenHbin MHK.

Tema 4. Tema 4.
OueHmnBaHune
napameTpoB IMHENHOW
mMooenn

4 .|MHOXEeCTBEHHOM 1 2 0 4 0
perpeccumn B yCnoBusax
reTepockenacTMyHOCTH
N aBTOKOppPEnaummn B
ocTatkax perpeccuu.

Tema 5. Tema 5. AHann3

MOLENEN C

5 [<@4ECTBEHHbIMI Nk 1 3 1 5 0 YCTHbI ONpoC
LEeH3YPUPOBaHHbLIMA

3aBNCUMbIMU

nepeMeHHbIMU.

Tema 6. Tema 6.
6./OcHoBHbIe MOOENN 1 3 1 2 0
naHenbHbIX OaHHbIX.

Tema 7. Tema 7.
MporHo3mpoBaHme Ha
OCHOBE
7.|TpeHa-Ce30HHbIX 1 4 1 2 0
MoZenen n Mmomoenem
afanTUBHbIX OXUOAHUNA.

0 YCTHbI Onpoc

acce

acce

YCTHbI OnpocC

Tema 8. Tema 8.
[MporHo3upoBaHue Ha 1 4 1 5 0 acce
‘locHOBE MOomenen
aBToperpeccun.

KETPOHHBH
B_EPCHTET

AHATTAMECKAR CrCTEMA KPY

PerncTpaumnoHHbIii Homep 957913514 ;E’{

3
Crtpanunua 7 us 19. 11! y“

A



Mporpamma omcumunnmHbl "OkoHOMeTpurKa (MPOABMHYTHIA ypoBeHb)"; 38.04.01 DkoHoMMKa; 3aBedytowmin kadenpo, A.H. (npodheccop)
Wemarnnos N.A. | poueHT, k.H. (BoueHT) KapoyHukosa E.N. , noueHT, k.H. (zoueHT) KoctpomuH A.B.

Buabl n yachbl

ayouMTopHoOM paborTbl,
Pasnen y P P

Hepens MX TPy AO0EMKOCTb Tekywume copmbl
N ‘D'"Kn"(")ﬂ;;}r;”b'/ CeMecTpPl.oectpa (B yacax) KOHTpOnsi
Nekumu MpakTnyeckuelabopartopHbie
3aHATUSA paborThbl
Tema 9. Tema 9.
MeToabl oueHnBaHMS o
9./cnctem ooHoBpeMmeHHbIX| 1 5 2 2 0 yCTHBII orpoc
YypaBHEHUI.
3a4eT C
Tema . Itorosas o
ema orosa 1 0 0 0 OLleHKoM

" |dopma KoHTpOnNA

NTtoro 8 20 0

4.2 CopepxaHue OUCLUMNIMUHbI

Tema 1. Tema 1. Knaccuueckas nmHenHas Mofefib MHOXECTBEHHOM perpeccum n o6biYHbIN
MeTon HammeHbLuuX KBagparos (MHK).

neKkuunoHHoe 3aHsitne (1 4aca(os)):

Knaccuyeckas nuHeliHas perpeccvmorHas moaenb. Obbl4HbIA METOA HAUMEHbLUMX KBAAPATOB.
Teopema Maycca-Mapkosa. Popmynmposka 1 NpoBepka NMMHENnHbIX rmnotesd o napametpax. OueHka
KayecTBa MOLenn, KOAPULMEHTbI MHOXECTBEHHOW aeTepMuHaummn. CtaTuctuyeckmne CBoncTea
06bl4Horo MHK B orpaHunyeHHbix Bolbopkax. MNpobnemMa MynbTUKONAMHEAPHOCTU. TecTMpoBaHne
NINHENHbIX N HENMUHEWHBIX OrpaHnyeHmin. OueHnBaHne NMHEeNHOro YpaBHEHUS perpeccum,
napameTpbl KOTOPOro yooBNeTBOPSAIOT IMHENHbIM OrpaHNYeHnsM, 3a0aHHbIM B 0OPME PaBEHCTB.
NnHeHoe ypaBHEHNE perpeccum ¢ He3aBUCUMbIMU U HOPManbHO pacnpeneneHHbIMM oWwnbKamu.
[MpoBepka CyweCcTBEHHOCTU CTPYKTYPHbIX UIBMEHEHWUI B YpaBHEHUN perpeccun. Yyet
HEeOOHOPOAHOCTM MHOXEeCTBa HabnoaeHNIA.

npakTnyeckoe 3aHsitne (2 4aca(os)):

Knaccuyeckas nuHeliHas perpeccvorHas moaenb. Obbl4HbIA METOA HAUMEHbLUMX KBAAPATOB.
Teopema Maycca-Mapkosa. Popmynmposka 1 NpoBepka NMMHEnHbIX rmnotes o napametpax. OueHka
KayecTBa MOLenn, KOAOULMEHTbI MHOXECTBEHHOW aeTepMmuHaumm. CtaTuctnyeckmne ceoncTea
06bl4Horo MHK B orpaHuyeHHbix Boibopkax. MNpobnemMa MynbTUKONAMHEAPHOCTU. TecTMpoBaHne
NINHENHbBIX N HENUHEWHBIX OrpaHnyeHmin. OueHnBaHne NMHEeNHOro YpaBHEHUS perpeccum,
napameTpbl KOTOPOro yooBNeTBOPSAIOT IMHENHbIM OrpaHNYeHnsM, 3a0aHHbIM B 0OPME PaBEHCTB.
INnHeHoEe ypaBHEHNE Perpeccumn ¢ He3aBUCUMbIMU U HOPManbHO pacnpeneneHHbIMM oWwnbKamu.
[MpoBepka CyweCcTBEHHOCTU CTPYKTYPHbBIX UIBMEHEHWUI B YpaBHEHUN perpeccun. Yyet
HEeOOHOPOLHOCTM MHOXECTBa HabnoaeHNIA.

Tema 2. Tema 2. 0606weHHbIN MHK. OueHuBaHMe napamMeTpoB IMHENHOW MOAEeNU
MHOXECTBEHHOW perpeccum B yCNoBUSIX MyJIbTUKONIJIMHEAPHOCTW.

nekumnoHHoe 3aHsitne (1 yaca(os)):

CsoiicTea oueHok MHK nns 6onbwnx Boibopok. CToxactmueckune perpeccopbl. O600WeEHHbIA MeETOL
HauMeHbLUMX KBAAPATOB M €ro CBONCTBA, Teopema AiiTkeHa. [poBepka runotes B Manbix BbIOOpKaXx.
ToueyHble oueHkM Honblnx BLIBOPOK 1 NpoBepka runotes. Teopns aCMMNTOTUYECKOro
pacnpeneneHns. AcuMnToTnyeckas achpekTBHOCTb OLEHOK. PacnpeneneHuns, He SBNsowWmnecs
HOpManbHbIMK. MynbTUKONNMHEAPHOCTb (PakTOPOB. Puax-perpeccus, METOL raBHbIX KOMMOHEHT.
MeTon MakcuManbHOro npasaononobus.

npakTudeckoe 3aHsitne (2 yaca(os)):

CsoiicTBa oueHok MHK nns 6onbwnx Boibopok. CToxactmyeckune perpeccopbl. O600WEHHbI METOL
HauMeHbLUMX KBAAPATOB M €ro CBONCTBA, Teopema AiiTkeHa. [1poBepka runotes B Manbix BbIOOpKax.
ToueyHble oueHkM Honblunx BLIBOPOK 1 NpoBepka runotes. Teopns aCMMNTOTUYECKOrOo
pacnpeneneHns. AcuMntotTmyeckas achpekTBHOCTb OLEHOK. PacnpeneneHuns, He SBnsiowmnecs
HOpManbHbIMK. MynbTUKONNUHEAPHOCTb (PakTOPOB. Puax-perpeccus, METOL raBHbIX KOMMOHEHT.
MeTon MakcuManbHOro npasaononobus.
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Mporpamma omcumunnmHbl "OkoHOMeTpurKa (MPOABMHYTHIA ypoBeHb)"; 38.04.01 DkoHoMMKa; 3aBedytowmin kadenpo, A.H. (npodheccop)
Wemarnnos N.A. | poueHT, k.H. (BoueHT) KapoyHukosa E.N. , noueHT, k.H. (zoueHT) KoctpomuH A.B.

Tema 3. Tema 3. HeonpepeneHHOCTb Npu cneuudoMkaum moaenu u Boibop cneuuncpukaummn.
HenuHenHbin MHK.

npakTnyeckoe 3aHsitne (2 4aca(os)):

Knaccuyeckuin aHanma cneuudpukaumm. TecTbl owmnbok cneundomrkaumnn. Boibop Hamnydlwein mooenm
perpeccun npu 3agaHHoM Habope noTeHunanbHbIX akTopoB.. MNocnencTens Bbibopa
HenpaBUNbHON OOpPMbI ypaBHEHUS perpeccun. Boibop Mexay KOHKYPUPYOWNUMN He THE300BbIMU
(nonnested) mogenamn.

Tewma 4. Tema 4. OueHuBaHMe NapameTpoB IMHEMHON MOAEeNN MHOXEeCTBEHHOMN perpeccum B
yCNoBUSAX reTepockenacTUYHOCTU U aBTOKOPpPENsiLlMM B OCTaTKax perpeccum.

npaktnyeckoe 3aHsitne (4 4aca(os)):

OueHuBaHne perpeccun B yCnoBMSX reTepockefacTUYHOCTH OWNnOOoK. DKOHOMUYECKME MPUYUHDI 1
MEeTObl BbISIBNEHUS reTepockenacTuyHOCTU: TecTol YanTa, fonadenna-KeaHara, bpeywa-laraHa,
men3epa, KoeHkepa. Koppekuns Ha retepockenactnyHocTb, B3BeweHHbIn MHK. Koppekums
Yaiita. SKOHOMUYECKMNE NPUYMHBI aBTOKOPPENMPOBAHHOCTM CyYaiiHbIX ownbok. MeToabl
BbISIBNEHWS aBTOKOPENSALNN: aHann3 aBTOKOPPENSALMOHHON (DYHKLNN 1 KOPPENorpaMmbl, TECTbI
HapbuHa-YotcoHa, bpuwa-rondpw, NbloHra-bokca. ABToperpeccroHHoe npeobpasoBaHue:
npouenypbl KoxpaHa-Opkatra, Xunrpeta-Jly, lNpanca-BuHcTteHa.

Tema 5. Tema 5. AHanu3 Moaenen ¢ Ka4yeCTBEHHbIMU WU LLeH3YPUPOBaHHbIMM 3aBUCUMbIMU
nepeMeHHbIMU.

JNeKunoHHoe 3aHsitne (1 yaca(os)):

OcHoBbl aHann3a Mogenel ¢ BHapHbLIMK 3aBUCUMbIMU NepeMeHHbIMU. OueHka noruT n NpobuT
MOAEnNe C MOMOLLbIO AOCTYNHOro 0606weHHoro MHK, B cnyyae noBTOPSOWMXCS HAONOOEHWIA.
OueHka noruT - n NpodbuT - Moaenel ¢ NOMOLLbIO METOAA MAKCMManbHOro npasnononobus. Mooenu
obuwero Bbibopa. AHann3 mooenei ¢ LeH3ypupoBaHHbIMK 3aBUCKMbIMU NMEPEMEHHbBIMM.

npakTnyeckoe 3aHsitne (2 4aca(os)):

OcHoBbl aHann3a moaenelt ¢ GUHapPHbLIMK 3aBUCUMbIMK NEPEMEHHbIMU. OLeHKa NoruT n npobut
MOAENe C MOMOLLbIO AOCTYNMHOro 0606weHHoro MHK, B cnyyae noBTOPSIOWMXCS HAONOOEHWIA.
OueHka nornT - n NpobuT - Mogener ¢ NOMOLLbIO METOAA MakCHMManbHOro npasgononobus. Mogenn
obwero Bbibopa. AHaNM3 MoLenen ¢ LeH3yprpPOBaHHLIMU 3aBUCUMbIMIA MEPEMEHHBIMU.

Tema 6. Tema 6. OCHOBHble MOAENN NaHENbHbIX AaHHbIX.
neKuunoHHoe 3aHsitne (1 yaca(os)):

MoHaTMSa n BMabl NnaHenen. OgHoOHanpaBneHHbIE U ABYHANpPaBieHHble MOOENN NaHENbHbIX AaHHbIX.
Mogenu ¢ domkcrMpoBaHHbIMK adpdpekTamm 1 MoLEeNn Co crnyyanHoiMmn adpdpekTamm. KayecTso
NoAroHkn. TecTMpoBaHue runoTes, pelwatowmx npobnemy Boibopa Moaenein NnaHenbHbIX OaHHbIX:
TecTbl Yoy, Puwepa, MHoxuTenen JlarpaHxa bpeywa-llarana, XoHgbl, XaycmaHa.

npaktnyeckoe 3aHsitne (2 4aca(os)):

MoHaTMa n BMabl NnaHenen. OgHoOHanNpaBsieHHbIe U ABYHANpPaBieHHble MOOENN NaHENbHbIX AaHHbIX.
Mogenu ¢ domkcrMpoBaHHbIMK adpdpekTamm 1 MoLEeNn Co crnyyanHoiMmn adpdpekTamm. KayecTso
NoAroHkn. TecTMpoBaHue runoTes, pelwatowmx npobnemy Boibopa Moaenein NnaHenbHbIX OaHHbIX:
TecTtbl Yoy, Puwepa, MHoxuTenen JlarpaHxa bpeywa-llaraHa, XoHgbl, XaycmaHa.

Tema 7. Tema 7. [NporHo3mpoBaHne Ha OCHOBe TPeHA-Ce30HHbIX Moaenen u Mmoaeneun
apanTUBHBIX OXWUOaHUN.
nekumoHHoe 3aHsitTne (1 yaca(os)):

OcobeHHoCcTH NOCTPOEHUA TPEHO-CE30HHbIX aAAUTUBHBIX N MYNbTUMNTNKATUBHbIX mogenen. AHanns
aBTOKOppeHFILLI/IOHHOVI PYHKLNM 1N KOppenorpammsil. Lekomnosnuus ypOBHeI7I BPEMEHHOro psaa.
OcobeHHocTH NOCTPOEHUA mMogenen aganTMBHbIX OXnOaHWn. AQanTUBHbIE MOOENN TUHENHOMO
pocTa. ADanTuBHbIE MOLENM C y4eTOM afganTUBHbIX N MyNbTUNNNKATUBHbBIX CE30HHbIX
cocTaBnsArownMx. |_|O,£l,60p napameTpoB ananTuBHbIX mMogmenen BPEMEHHDbIX PAOOB.

npakTudeckoe 3aHsitne (2 yaca(os)):
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Mporpamma omcumunnmHbl "OkoHOMeTpurKa (MPOABMHYTHIA ypoBeHb)"; 38.04.01 DkoHoMMKa; 3aBedytowmin kadenpo, A.H. (npodheccop)
Wemarnnos N.A. | poueHT, k.H. (BoueHT) KapoyHukosa E.N. , noueHT, k.H. (zoueHT) KoctpomuH A.B.

Oco6eHHOCTN NOCTPOEHUS! TPEHA-CE30HHbIX aAANTUBHBIX 1 MyNbTUNNNKATUBHBIX Moaenein. AHanua
aBTOKOPPENALMOHHON OYHKLMN N KOppenorpammbl. [1ekoMnosnums ypoBHER BPEMEHHOIO paaa.
OcobeHHOCTN NOCTPOEHUS MOAENel aaanTMBHbIX OXMOaHUA. AnanTuBHbIE MOOENV NIMHENHOro
pocta. AnanTuBHblE MOOENN C YH4ETOM afOUTUBHBIX U MYyNbTUNINKATUBHbBIX CE30HHbIX
cocTasnsowmx. NMoadop napamMeTpoB aganTUBHBIX MOAENEN BPEMEHHbIX PSOOB.

Tema 8. Tema 8. NporHo3smpoBaHne Ha OCHOBe MoAeNnen aBToperpeccum.
nekumnoHHoe 3aHsitne (1 yaca(os)):

Mogaenb aBToperpeccun ownbok nepsoro nopsaka (AR(1)). OueHuaHne mogeneit AR(1) ¢
MOMOLLbIO METOAA MakCManbHOro npasaononobus. OueHka manbix Bbibopok B moaensix AR(1).
LoctynHeiii (feasible) 06obweHHbIn MHK ans mopenein AR(2), MA(1), ARMA (p,q). TectuposaHue
ownbok AR(1). TectmposaHne ARMA (p,q). SKOHOMETPUYECKNE MOLENN MHTETPUPOBAHHOMO TUMA.
Monxon Bokca?dxeHkunHca k ngeHtndpmkaumm ARIMA moneneii HectaunoHapHbix BP v TecTbl
€0MHNYHOro KOPHS OS5 NPOBEPKMN rmnoTesbl 0 TUne psaa.

npakTnyeckoe 3aHsitne (2 4aca(os)):

Mogaenb aBToperpeccun ownbok nepsoro nopsaka (AR(1)). OueHuaHne mogeneint AR(1) ¢
MOMOLLbIO METOAA MakCManbHOro npasaononobus. OueHka manbix Bbibopok B moaensix AR(1).
LoctynHeiii (feasible) 06obwerHbIn MHK ons mogenein AR(2), MA(1), ARMA (p,q). TectupoBaHue
ownbok AR(1). TectmposaHue ARMA (p,q). SKOHOMETPUYECKNE MOLENN MHTETPUPOBAHHOMO THMA.
Monxon Bokca?dxeHkunHca k ngeHtndpmkaumm ARIMA moneneii HectaunoHapHbix BP v TecTbl
€0MHNYHOro KOPHS O/15 NPOBEPKMN rMnoTesbl 0 TUne psaaa.

Tema 9. Tema 9. MeToobl OLLEHMBAHMUA CUCTEM OOHOBPEMEHHbIX YpaBHEHUN.
JNIeKLMOHHOe 3aHsiTne (2 4aca(oB)):

Mpobnembl naeHTUMKaLMM MOAENEN OOHOBPEMEHHbBIX ypaBHeHWA. [lonycTumble npeobpas3oBaHus.
MoeHTugomkaumsa ¢ ncnonb3oBaHMEM NMMHENHbIX OrPaHNYEeHNn roMOCKeAACTUYHOCTH.
MoeHTugomkaumsa ¢ Mcnonb3oBaHMEM KOBApUMaLMOHHbIX orpaHnyeHnin. OueHka B yCnoBusx
orpaHnyeHHon nHgpopmaumn. KocseHHbin meton MHK. IByxwarosbii MHK AiTkeHa 1 OueHku ¢
NCNONb30BAHNEM NHCTPYMEHTANbHBIX MepeMeHHbIX. MeTon MakcmmanbHOro npasaononobus B
YCNOBUSX OrpaHn4yeHHon nHgoopmaumm. OueHka B YCNoBUSX NONHON MHGopMaummn. Tpexwarosbii
MHK. Vcnonb3oBaHne NnHenHbIX runoTes B CMCTEMax O4HOBPEMEHHbIX ypaBHeHun. Meton,
MakCcMMasbHOro NpaBaononobust B yCnoBusix NonHon nHdpopmaumm. OueHka npuBeneHHbIX OopM 1
NPOrHO3MpPOBaHNe C UCMONb30BAHNEM CUCTEM OOHOBPEMEHHbIX YPaBHEHWI.

npakTnyeckoe 3aHsitne (2 4aca(os)):

Mpobnembl noeHTUUKALMM MOLENE OOHOBPEMEHHBIX ypaBHeHWA. [JonycTnMblie Npeobpa3oBaHuns.
VoeHTngpukaums ¢ ncrnonb3oBaHNEM NUHENHbIX OrpaHNYeHNn roMocKkeaacTUYHOCTH.
NoeHTugomkaumsa ¢ Mcnonb3oBaHMEM KOBAPUMaLMOHHbIX orpaHnyYeHnin. OueHka B yCrnoBusx
orpaHnyeHHon nHgpopmaumn. KocseHHbin meton MHK. IByxwarosbii MHK AiTkeHa 1 OueHKM C
NCNONb30BAHNEM NHCTPYMEHTANbHbIX MepeMeHHbIX. MeTon MakcMmanbHOro npasaononobus B
YCNoBMAX OrpaHNyYeHHON HdpopmaLumm. OueHka B yCnoBmax NOAHOM nHgopmaumn. Tpexiarosbii
MHK. Ncnonb3oBaHune NMHENHBIX rMNoTe3 B CMCTEMaxX O4HOBPEMEHHbIX YpaBHeHuin. Meton
MakCcKMasnbHOro NpaBaononobus B yCnoBusix NonHon nHdpopmaumm. OueHka npuBeneHHbIX PopM 1
NPOrHO3MPOBaHNE C UCMOMb30BAHNEM CUCTEM OOHOBPEMEHHbIX YPaBHEHWI.

4.3 CTpyKTypa u cogepxaHue caMOCTOATENIbHOM paboTbl AUCLUNNIUHBI (MOAYNS)

Buabi
N Paspen Cemectp Hepnens camocTosﬁeanoﬁ TPYBOEeMKOCTb| ;‘:ﬂ%ﬂ:;:g:;g:ga
AducumnnnHbl cemecTpa paboTbl (B yacax) pa6oTh
CTY,EeHTOB
Tema 1. Tema 1.
Knaccunyeckas
NnMHenHas Mooenb
1.|MHOXeCTBEeHHOW 1 1 roaroToska K 4 YCTHbI ONpocC
perpeccun 1 obbIYHbI yCTHOMy onpocy
MeTon HanMeHbLKnxX
ksagparos (MHK).
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Mporpamma omcumunnmHbl "OkoHOMeTpurKa (MPOABMHYTHIA ypoBeHb)"; 38.04.01 DkoHoMMKa; 3aBedytowmin kadenpo, A.H. (npodheccop)
Wemarnnos N.A. | poueHT, k.H. (BoueHT) KapoyHukosa E.N. , noueHT, k.H. (zoueHT) KoctpomuH A.B.

Paspen
AncumnnuHbl

CemecTp

Hepnens
cemecTpa

Buabi
CcaMoOCTOSsITe/IbHOM
paboTbl
CTYAEHTOB

TPyBOEeMKOCTb|
(B wacax)

DopMbl KOHTPONS
CaMOCTOATENIbHON
pabortbl

Tema 2. Tema 2.
O606ueHHbIn MHK.
OueHunBaHmne
napameTpoB IMHENHOW
‘IMmooenu
MHOXECTBEHHON
perpeccumn B yCnoBmsax
MYNbTUKONTMHEQPHOCTN.

NoAaroToska K
YCTHOMY Onpocy

YCTHbI ONpocC

Tema 3. Tema 3.
HeonpeneneHHOCTb Npu
cneuundmkauum monenu
‘v BbIOOP
cneumndumkauun.
HenuHenHbin MHK.
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Mporpamma omcumunnmHbl "OkoHOMeTpurKa (MPOABMHYTHIA ypoBeHb)"; 38.04.01 DkoHoMMKa; 3aBedytowmin kadenpo, A.H. (npodheccop)
Wemarnnos N.A. | poueHT, k.H. (BoueHT) KapoyHukosa E.N. , noueHT, k.H. (zoueHT) KoctpomuH A.B.

OcBoeHVe OncunnIvHbl "OKOHOMETpMKA: NPOABMHYTHIN ypoBEHb" Npeanonaraet MCNONb30BaHMe Kak
TPaAANLUMOHHBIX (NeKUMn, NpakTnyeckne 3aHATUS C UCMONb30BaHMEM METOOMYECKMX MaTepmnanos),
Tak U MHHOBaLUMOHHbIX 06pa3oBaTebHbIX TEXHOMOMMIA C NCMONb30BaHNEM B y4eBHOM npoLiecce
aKTUBHbIX N MHTEPaKTUBHbIX (OOPM MPOBEOEHUSA 3aHATUNIA: KPECENbHOro Kerc-Mmetona peleHnsa 3anay
C NCMNONb30BaHNEM OPUCHbBIX NPUNOXEHWUA N CNeunanbHOro nporpamMmmHoro npoaykrta Gretl,
TECTMPOBAHNSA C UCMONb30BaHMEM NporpamMmHoro npogykra My Test, HannucaHus aHanUTUYeCKoro
acce rpynnamu mMarmcTpaHTos.

6. OueHOYHble cpeacTBa AJisi TEKYLLLEro KOHTPOJISl yCreBaeMoCTH, MPOMEeXYTOUHOM
aTTecTauum No UToram OCBOEHUs1 AUCLMMIMHBI U yYeOHO-MeToaMYeckoe obecneyeHune
CaMOCTOSsITe/IbHOW paboThl CTYAEHTOB

Tema 1. Tema 1. Knaccuueckas nMHeiHasi Mof,efib MHOXECTBEHHOM perpeccum n o6biYHbIN
MeTon HanmeHbLunx kBagpatos (MHK).

YCTHbIA ONPOC , NPUMEPHbIE BOMPOCHI:

1. Kakor Bug ces3ert Mexay nokasarensmMy otTpaxaeT ypaBHeHe perpeccumn? 3anuiumte ypasHeHne
perpeccuv B MaTpu4HOM Brae. 2. [loyeMy KOHKpeTHbIe 3Ha4YeHUs NapamMeTpoB YpaBHEHUS perpeccum
HasblBalOT NX oLueHkamMn? 3. Ha3oBnTe xapakTepucTmky Ka4ecTea rnosyyYaemblx OLEHOK napamMeTpos
perpeccuun. 4. Kakas Mogenb Ha3biBaeTCs KNacCu4eckomn HopManbHOM NUHenHon moaensio? 5. Kakune
TpeboBaHNS NPeabSABASAIOTCS K ClyYaiHbIM ocTatkam Mogenu perpeccun? 6. Kakue Bbl 3HaeTe
rnokasarenu Cunbl CBA3M; 4eM OHU OTIIMHAIOTCS APYr OT ApYyra; kak uHTepnpeTtupytotcs? 7. [lokaxute
yTBEpPXAEHUe ?cpefHee 3HaYeHne CTaHaapTU30BaHHOM NepeMeHHo paBHO Hynto?. 8. Kak
paccynTaTtb nokasaTenn TECHOTbI CBA3U B MHOXECTBEHHOW NUHeNHoM perpeccumn? Kak oHu
nHTepnpeTupytoTca? 9. [1ns Yyero paccymTbiBaOTCSH CKOPPEKTUPOBAHHbBIN KOS(PPULNEHT
netepMmmHaunn?

Tema 2. Tema 2. 0606weHHbIN MHK. OueHuBaHne napamMeTpoB IMHEWHOW MOAENU
MHOXEeCTBEHHOW perpeccuv B yC/1I0BUSIX MYJIbTUKOISIMHEAPHOCTW.

YCTHbIA ONPOC , NPMMEPHbIE BOMPOCHI:

1. danTe onpeneneHne MynbTUKONNNHEAPHOCTU. 2. B kaknx cnydasax nposisnseTcs oyHKUMoHanbHas
CB$13b MEXAY HE3ABMCKMbIMM NepeMeHHbIMM? B yem 3akntoyaeTcs pelweHne npobnemsl
MYNbTUKONNIMHEAPHOCTN B 3TOM cnyyae?7 3. YeM oTnnyaeTca uHTepkoppensums ot
MyNbTUKONANHEAPHOCTN? 4. KakoBbl NPU3HAKW HANMMYNS MyNbTUKONIMHEAPHOCTM B MOAENM
perpeccun? 5. Ha3oBute KONNYECTBEHHbIE KPUTEPUM, NO3BONSIOWNE BbISBUTb
MYNbTUKONNIMHEAPHOCTb NepeMeHHbIX. 6. HazoBMTe MeToabl yCTPaHEHUS MYNbTUKONNIMHEAPHOCTU. 7.
B yeM cywHocTb MeTona puax-perpeccun? 8. B yem CywHOCTb MeTO4a rMaBHbIi KOMAOHEHT? 9. B
Kakux cnyyasix NpuMeHsoT 0606LeHHbI MeToa HauMeHblunx kBaapaTtos? 10. [ante hopMynnpoBky
Teopembl AnTkeHa. 11. B yem 3akntoyaetcsa npobnema npumerHeHns OMHK v kakoBbl nyTu ee
peweHna?

Tema 3. Tema 3. HeonpepneneHHOCTb Npu cneuucomkauum moaenu u Boibop cneumncpukaumm.
HenuHenHbin MHK.

acce , NpuMepHbie TEMbI:
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Mporpamma omcumunnmHbl "OkoHOMeTpurKa (MPOABMHYTHIA ypoBeHb)"; 38.04.01 DkoHoMMKa; 3aBedytowmin kadenpo, A.H. (npodheccop)
Wemarnnos N.A. | poueHT, k.H. (BoueHT) KapoyHukosa E.N. , noueHT, k.H. (zoueHT) KoctpomuH A.B.

1. OueHka 3aBMCMMOCTY (HanpuMep, OVHAHCOBOW YCTONYNBOCTU, PEH-TabenbHOCTH,
9PJPEKTUBHOCTN, LOXOOAHOCTN, MPON3BOOUTENBHOCTU U T. A.) OT psga dpakTopos (Hanpumep,
CTOMMOCTM Kanutana, pecypcootgayu, 1 T. [.) HaA OCHOBE 3KOHOMETPUYECKOro MOOENMPOBaHUS. 2.
OKOHOMETPMYECKUIA aHaNN3 3GEKTUBHOCTU (HanpuMep, 6aHKOBCKOro, arpapHOro, NPOMbIWIEHHOMO
cektopa n 1. n.) B PT (MN®O,PP). 3. DkoHOMETpUYECKME METOAbI OLEHKN PUCKOB NOTEpPYU
YCTONYMBOCTW PErMOHANBbHOMO PasBuTus. 4. KOHOMETPUYECKOE MOOENNPOBAHNE BIUSHUS
3N1eMeHTOB Hauuno-HanbHoro 6oratctea P® (PT) Ha BPI1 cybbekToB chenepauun (BAC Bnaoos
9KOHOMMYECKOW OesATeNbHOCTH). 5. DakTopbl MO3UTUBHOW OLEHKW NpeanpuHUMaTenbCKon
LEeSTENbHOCTUN: CPaBHUTENbHbIN aHanna. 6. MHorogakTopHas perpeccroHHas Moaenb obecneyeHuns
WNHBECTULIMOHHOW NPUBNEKaTeNbHOCTA MHHOBALMOHHOM cucTeMbl (6aHKOBCKOrO CekTopa,
NpPOn3BOACTBEHHOro cektopa 1 T. n.) B PT (P®) 7. SkoHOMEeTpmnyeckoe MogennpoBaHme
WNHBECTULIMOHHOW NpuBReEKa-TeNbHOCTN Npeanpuatus, (6aHKOBCKOro yYpexaeHus, suaa
9KOHOMMYECKOW OesATeNbHOCTN, CeKTopa 9KOHOMUKM 1 T.1.) 8. NpakTnyeckoe npnMeHeHue
HeNMHenHbIX Mofenei ( NInbo MoLenei BpeMeHHbIX PSL0B, MOAENEN C ANCKPETHBIMUA 3aBUCHMbIMUA
NepeMeHHbIMI) B aHann3e KpeamntocnocobHocTn, ( Nnbo acpdoeKTUBHOCTM UHBECTULMIA U T.M.) 9.
OKOHOMETPUYECKOE MOOENMPOBAHNE NHTErPanbHbIX Nokasartenen permoHanbHoro passutus. 10.
OueHka KOHKYPEeHTOCNOCOOHOCTN MHHOBALMIA HA OCHOBE PUOX-PErpeccumn (HENMHERHbIX Moaenei,
MoJenen naHesnbHbIX OaHHbIX, CACTEM OHOBPEMEHHbIX ypaBHeHun). 12. icnonb3osaHne
HeNMHeNHbIX MoJeneli B MOAENMPOBaHNM KPeanMTOCNoCOBHOCTM 3aeMWmkoB. 13. DKOHOMETPUYECKII
aHann3 ahPeKkTMBHOCTN BaHKOBCKOW cucteMbl B P Ha ocHOBe HENMHEHbIX Mogeneit. 14.
OKOHOMETPUYECKUIA aHaNN3 CPYHKLIMOHMPOBAHNS CeTM BaHKOBCKMX Y4PEXAEHWA (PO3HNYHON
TOProBAn 1 T. N.) Ha OCHOBE HenuHerHbIX Moaenei. 15. NMpumeHeHne WLS ? oueHok B
9KOHOMETPMYECKOM aHannse 3aBUCUMOCTU NMOTEYHbIX KPeAUTOB OT CpefHenywesoro goxona s P®d.
16. [porHo3npoBaHue cpegHenyleBbiX OeHEXHbIX [OX0A0B HACEeNEeHNs Ha OCHOBE HEeNIMHENHbIX
mozenen. 17. SKOHOMETPUYECKNIA aHanM3 Cnpoca Ha pbliHKE PO3HUYHOrO KpeantTosaHms. 18.
MNpuMeHeHe HENMHENHON perpeccmn B MOAENMPOBaHUN NPUBLINM KOMMePYeCKNX GaHKoB
Pecnybnukun TatapctaH. 19. BnmsHrne NHCTPYMEHTOB pedomHaHcmpoBaHus LIB P® Ha BennymHy
ne-HexHoro arperata M2. 20. lNMprMeHeHne HeNNHENHOI perpeccumn B aHannse notTpebnuTenbckoro
KpenomToBaHus B Poccuu. 21. AHann3 BNUSIHUS BHEWHETOPrOBOro 060poTa 1 YPOBHS MHANALMM Ha
BBI1 CWA, Poccun, AnoHnn n Kntas.

Tema 4. Tema 4. OueHuBaHMe NapameTpoB JIMHEMHON MOA4enn MHOXeCTBEHHOMN perpeccum B
yCNoBUSAX reTepockenacTUYHOCTU U aBTOKOPpEnsiLlMM B ocTaTKax perpeccum.

3CcCe , NpuMepPHble TEMbI:

1. OueHka 3aBMCUMMOCTY (Hanpumep, OMHAHCOBOW YCTOWYMBOCTU, PEH-TABENBHOCTMH,
9(PPEKTUBHOCTN, OOXOAHOCTU, NPONIBOANTENBHOCTU U T. A.) OT psaaa oakTopoB (Hanpumep,
CTOMMOCTM KanuTana, pecypcooTnayu, 1 T. 4.) Ha OCHOBE 3KOHOMETPUYECKOro MOOENNPOBaHNS. 2.
OKOHOMETPUYECKUIA aHaNN3 3GEKTUBHOCTU (HanpUMep, 6aHKOBCKOro, arpapHOro, NPOMbIWIEHHOTO
cektopa n 1. n.) B PT (MN®O,PP). 3. SkoHOMETprUYeckme MeToabl OLEHKN PUCKOB NoTepu
YCTOMYMBOCTW PErnMoHanbHOro passuTns. 4. SKOHOMETPUYECKOE MOOENNPOBAHNE BIUSHUS
9NEMEHTOB Haumo-HanbHoro 6oratctea PP (PT) Ha BPI1 cybbekToB chenepaumm (BOC Buaoos
SKOHOMWNYECKON feaTenbHoCcTu). 5. dakTopbl NO3UTUBHOM OLEHKN NpeanpuH1MaTenbCcKom
LEeSTENbHOCTU: CPaBHUTENbHbLIN aHanns. 6. MHorogakTopHas perpeccnoHHas Moaenb obecneyeHuns
WNHBECTULIMOHHOW NPUBNEKATENbHOCTA MHHOBALMOHHOM CUCTeMbI (6aHKOBCKOro CeKTopa,
NPON3BOACTBEHHOro cektopa u T. n.) B PT (P®) 7. SkoHOMeTpmnyeckoe MmoaennposaHme
WNHBECTULIMOHHOW NPUBREKa-TENbHOCTN Npeanpuatus, (6aHKOBCKOro yYpexneHns, suaa
SKOHOMWUYECKON OeATEeNbHOCTU, CEeKTopa 9KOHOMUKM U T.M.) 8. DKOHOMETpUYeckoe MoLennposaHme
MHTErpanbHbIX NokasaTenein permoHanbHoro pas3sutns. 9. OueHka KOHKYPEHTOCNOCOOHOCTY
WHHOBaLMIA HA OCHOBE pULX-perpeccun (Mooenen naHenbHbIX AaHHbIX, CUCTEM OJHOBPEMEHHbIX
ypaBHeHuit). 10. DKoOHOMeTpUYECKUiA aHann3 addEeKTUBHOCTN BaHKOBCKON cucTeMbl B PO, 11.
OKOHOMETPUYECKUIA aHaNN3 OYHKLIMOHMPOBAaHNS CeTM BaHKOBCKMX Y4PEXAEHWIA (PO3HNYHON
Toproenu u T. n.). 12. NpumeHeHne WLS ? oLeHOK B 9KOHOMETPUYECKOM aHann3e 3aBUCUMOCTU
NNOTEYHbIX KPeaMTOB OT cpeaHeaywesoro goxona B P®. 13. [NporHosmposaHue cpenHenylweBblX
[EHEeXHbIX 0X000B HaceneHus. 14. SKOHOMETPUYECKNIA aHann3 Cnpoca Ha pbiHKe PO3HUYHOIO
KpeamToBaHus. 15. MNprmMeHeHne rpebHEBON perpeccrm B MOAENNPOBAHMMN NPUObINN KOMMEPYECKNX
6aHkoB Pecnybnuku TatapctaH. 16. BnmsHue MHCTpYMeHTOB pedouHaHcupoBaHus LB P® Ha
BENWNYMHY Oe-HeXHOoro arperata M2. 17. AHanv3 B1MsiHUS BHEWHETOProBoro obopoTa v ypoBHS
nHdonsaummn Ha BBIM CLUA, Poccun, AnoHumn n Kutas.

KTPOHHEBH
B_EPCHTET

AHATTAMECKAR CrCTEMA KPY

PerunctpaumnoHHbii Homep 957913514 5 AE
CrtpaHnua 13 n3 19. 111 YHI:I

S OEMALIGH



Mporpamma omcumunnmHbl "OkoHOMeTpurKa (MPOABMHYTHIA ypoBeHb)"; 38.04.01 DkoHoMMKa; 3aBedytowmin kadenpo, A.H. (npodheccop)
Wemarnnos N.A. | poueHT, k.H. (BoueHT) KapoyHukosa E.N. , noueHT, k.H. (zoueHT) KoctpomuH A.B.

Tema 5. Tema 5. AHanu3 mogenen c KayeCTBEHHbIMU WIWN LIeH3YPUpPOBaHHbIMU 3aBUCUMbIMU
nepeMeHHbIMU.

yCTHbIVI onpoc , npnMepHble BOMNPOCHI:

1. MOXHO N1 y4ecTb B ypaBHEHUN PEerpeccun HeKonM4yecTBeHHble nokasatenn? Kakmm obpasom? 2.
HNarite onpeneneHne UKTUBHON NnepeMeHHON. 3. CKONbKO COUKTUBHbBIX NEPEMEHHBIX HY>XXHO BBECTWU,
€C/in UMeloTCSA OBa HEKOIMYECTBEHHbIX dpakTopa, NpuyeM OAuH N3 HUX UMEeeT TPU BO3MOXHbIX
3Ha4veHus, a gpyron ?asa? 4. Kak uHTepnpeTnpyetcs KoapuumneHT perpeccumn npu ouKTUBHOM
nepemeHHon casura? 5. Kak uHTepnpeTtnpyeTtcs KoapmuuneHT perpeccumn npu PuKTMBHON
nepeMeHHoi HaknoHa? 6. Kakos 0bwuii B4 MOLENN Perpeccumn ¢ 04HOM KONMYECTBEHHOM 1 0AHOA
GOVKTUBHOWM nepeMeHHon? 7. HazoBnTe OOCTOMHCTBA U HEOOCTATKN MOOENEN C PUKTUBHBLIMU
nepeMeHHbIMU. 8. B 4eM ocobeHHOCTb NpobuTt-moaenein? 9. B yem ocobeHHOCTb normT-moaenein? 10.
B yem ocobeHHOCTb TOBMT-Moaeneii? 11. Koraa npyMeEHSOTCS LLeH3YpMpPOBaHHbIE 3aBUCUMbIE
nepemeHHble? 12. Kak M3MEHSAIOTCS BEPOSTHOCTb Y MaTeEMaTM4yecKoe 0OXuaaHue LeH3ypupoBaHHOM
3aBVICUMOI NEepPEMEHHON Npu yBennyeHun goaktopa? 13. B uem 3akniovaetcs Hyneeas runoTtesa
Tecta Banbaoa npu ncnonb3osaHuy npobut-moaenein? 14. Onuwnte npuMeHeHne metona
MakcuManbHOro npasnononobvs npu oueHBaHnM Moaenel ¢ GHapHbLIMU 3aBUCUMbIMY
nepemMeHHbIMU.

Tema 6. Tema 6. OCHOBHbIe MOOenu naHesbHbIX OaHHbIX.
acce , NPUMepPHbIE TEMbI:

1. OueHka 3aBMCMMOCTY (Hanpumep, OMHAHCOBOW YCTOMYMBOCTU, PEH-TABENBHOCTMH,
9(PPEKTUBHOCTN, OOXOAHOCTU, NPONIBOANTENBHOCTA U T. A.) OT pafa oakTopoB (Hanpumep,
CTOMMOCTM KanuTana, pecypcooTnayu, 1 T. 4.) Ha OCHOBE 3KOHOMETPUYECKOro MOOENNPOBaHNS. 2.
OKOHOMETPMYECKUIA aHaNM3 3GEKTUBHOCTU (HanpuMep, 6aHKOBCKOro, arpapHOro, NPOMbILWIEHHOMO
cektopa n 1. n.) B PT (MN®O,PP). 3. SkoHOMETprYeckme MeToabl OLEHKN PUCKOB NOTepur
YCTOMYMBOCTW PErmoHanbHOro passuTns. 4. KOHOMETPUYECKOEe MOOENNPOBAHNE BIUSIHNS
3N1EMEHTOB Hauuo-HanbHoro 6oratctea P® (PT) Ha BPI1 cybbektoB chenepauunn (BOAC Bnaoos
SKOHOMWNYECKON feaTenbHoCTH). 5. DakTopbl NO3UTUBHOM OLEHKN NpeanpuH1MaTenbCcKom
LEeSATENbHOCTU: CPABHUTENbHbLIN aHanna. 6. MHOrogakTopHas perpeccnoHHas Moaenb obecneyeHuns
WNHBECTULIMOHHOW NPUBNEKATENbHOCTN MHHOBALMOHHOM cncTeMbl (6aHKOBCKOro CekTopa,
NPON3BOACTBEHHOrO cektopa u T. n.) B PT (P®) 7. SkoHOMeTpmnyeckoe MmogennposaHme
WNHBECTULIMOHHOW NPUBREKA-TENbHOCTN NpeanpuaTus, (6aHKOBCKOro yYpexneHns, suaa
SKOHOMWNYECKON OeATeNbHOCTU, CeKTopa 3KOHOMUKM U T.M.) 8. [NpakTnyeckoe npuMeHeHne mogenei
naHenbHbIX OAaHHbIX ( MO0 MOAENEl BPEMEHHbIX PAAOB, MOLENEN C ANCKPETHLIMU 3aBUCUMbBIMM
NepeMEHHbIMI) B aHaNn3e KpeamntTocnocobHocTn, ( Ninbo acpdeKTMBHOCTM UHBECTULMIA U T.M.) 9.
IKOHOMETPUYECKOEe MOAENUPOBaHNE NHTErpasbHbIX Nokasartenen permoHanbHoro passutus. 10.
OueHka KOHKYPEHTOCNOCOOHOCT MHHOBALUMIA HA OCHOBE pUOX-perpeccumn (Moaenei NaHenbHbIX
JNaHHbIX, CACTEM OOHOBPEMEHHbIX ypaBHeHU). 11. DKOHOMETPUYECKMI aHann3 apdPeKTUBHOCTH
6aHKoBCKOW cucTeMbl B PD. 14, DkoHOMETpUYECKNIA aHaNM3 OYHKLMOHNMPOBAHNS ceT BaHKOBCKMX
yypexneHuin (PO3HNYHOM TOProBAn U T. MN.) HA OCHOBE NaHesbHbIX AaHHbIX. 15. OKOHOMETpUYecKuni
aHanua cnpoca Ha pblHKe PO3HUYHOro KpeamToBaHus. 16. BnvsaHue NHCTpyMeHToB
pednHaHcnposaHusa LIb P® Ha BennymHy ne-HexHoro arperata M2: aHanna naHenbHbIX AaHHbIX.
17. AHanns BNNsiHNS BHEWHETOProBoro obopoTa 1 ypoBHs nHgpnsaumm Ha BBl CLUA, Poccuu,
AnoHun n Kutas Ha ocHOBE NaHenbHbIX AaHHbIX.

Tema 7. Tema 7. lporHo3upoBaHMe Ha OCHOBE TPEHA-CE30HHbIX MOAenen u moaeneun
apanTUBHbIX OXUOaHUN.

YCTHbI/A ONPOC , NPUMEPHbIE BOMPOCHI:

1.Kak ncnonb3yotcs nokasarteny onHammkm ans obocHoBaHus Tuna Mmogenu tpeHpa? 2. ante
onpeneneHne aBToKOPPENaLMM YPOBHER N MOACHUTE ,Kak OHa UCMONb3yeTCcs Npuv MOLENNPOBAHUM
AvHamnyeckoro pana. 3.41o takoe aBToKOppensuMoHHas PyHKLUNS 1 Kak paccymTbiBaeTcs
BbIBOpOYHAs oLeHKa KoaghuumeHTa asTokoppenaunn? 4.Kak MHTEpnpeTMpyoTca napameTpbl
Moenv B BMAE nokasaTenbHon kpmeoin? 5.Kak oueHmBatoTca napameTpbl S- 06pasHbiX KpUBbIX?
6.Kak oLeHUTb COOTBETCTBME MOLENM XapakTepy TpeHaa? 7.470 Takoe aBTokoppensums B octaTkax
1 Kak oHa namepsetca? 8.B yeM npuymnHbl NOSBNEHNs aBTokoppenauumn B octatkax 9.C kakow Lenbto
ncnonbadyetcs kputepuii JapbuHa-YotcoHa? 10.B kakmx npenenax npuHMMaeT 3Ha4YeHNS KpUTepui
HapbuHa-YotcoHa ? 11.0nuwnte anropnt™ NocTPOEHUs afanTUBHOM MOLENN BPEMEHHOrO paaa.

Tema 8. Tema 8. NporHo3mpoBaHne Ha OCHOBe MOAENen aBTOperpeccum.
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Mporpamma omcumunnmHbl "OkoHOMeTpurKa (MPOABMHYTHIA ypoBeHb)"; 38.04.01 DkoHoMMKa; 3aBedytowmin kadenpo, A.H. (npodheccop)
Wemarnnos N.A. | poueHT, k.H. (BoueHT) KapoyHukosa E.N. , noueHT, k.H. (zoueHT) KoctpomuH A.B.

acce , NPUMEpPHbIE TEMbI:

1. OueHka 3aBMCUMMOCTY (Hanpumep, OMHAHCOBOW YCTOMYMBOCTW, PEH-TABENBHOCTMH,
3(PPEKTUBHOCTN, OOXOAHOCTU, NPONIBOANTENBHOCTA U T. A.) OT psaaa oakTopoB (Hanpumep,
CTOMMOCTM KanuTana, pecypcooTnayu, 1 T. 4.) Ha OCHOBE 3KOHOMETPUYECKOro MOOENNPOBaHNS. 2.
OKOHOMETPUMYECKUIA aHaNM3 3GEKTUBHOCTU (HanpuMep, 6aHKOBCKOro, arpapHOro, NPOMbILWIEHHOMO
cektopa n 1. n.) B PT (MN®O,P®P). 3. SkoHOMETprUYeckme MeToabl OLEHKN PUCKOB NoTepu
YCTOMYMBOCTW PErMOHAaNbHOro passuTns. 4. SKOHOMETPUYECKOE MOOENNPOBAHNE BIUSHUS
3NeMEHTOB Hauuo-HanbHoro 6oratctea P® (PT) Ha BPI1 cybbekToB chenepauun (BOAC Bnaoos
SKOHOMWNYECKON feaTenbHoCTH). 5. DakTopbl NO3UTUBHOM OLEHKN NpeanpuH1MaTenbCcKom
LEeSATENbHOCTU: CPaBHUTENbHbLIN aHanns. 6. MHorogakTopHas perpeccnoHHas Moaenb obecneyeHuns
WNHBECTULIMOHHOW NPUBNEKATENBHOCTA MHHOBALMOHHOWM C1UCTEeMbI (6aHKOBCKOro CEeKTopa,
NPON3BOACTBEHHOro cektopa u T. n.) B PT (P®) 7. SkoHOMeTpmnyeckoe MmoaennposaHme
WNHBECTULIMOHHOW NPUBREKa-TENbHOCTU NpeanpuaTus, (6aHKOBCKOro yYpexaeHns, suaa
SKOHOMWNYECKON OeATeNbHOCTU, CeKTopa 3KOHOMUKM U1 T.M.) 8. [NpakTnyeckoe npuMeHeHne mogenei
naHenbHbIX OaHHbIX ( MO0 MOAENEl BPEMEHHbIX PAAOB, MOLENEW C ANCKPETHLIMU 3aBUCUMbBIMM
NepeMEHHbIMI) B aHaNU3e KpeamntTocnocobHocTn, ( Nnbo achdeKTMBHOCTM UHBECTULMIA U T.M.) 9.
IKOHOMETPUYECKOEe MOAENUPOBaHNE NHTErpasbHbIX Nokasartenen permoHanbHoro passutus. 10.
Vicnonb3oBaHve Mogenei aBToperpeccum B aHanmse goMHaHCOBbIX BPEMEHHbIX PSOo0B (Pblo4epcos,
Ba/IOTHbIX KYPCOB, KOTUPOBOK LieHHbIX Bymar, noptgoensHom aHannae u 1.n.) 11. OueHka
KOHKYPEHTOCNOCOBHOCTN MHHOBALMIA HA OCHOBE aBTOPErpeccumn (Moaene naHenbHbIX AaHHbIX,
CVCTEM OJIHOBPEMEHHbIX YPaBHEHMI). 12. DKOHOMETPUYECKUIA aHanM3 3AEKTUBHOCTN BAHKOBCKON
cucTtembl B P® Ha ocHoBe aBToperpeccuun. 14. SKOHOMETPUYECKUii aHanm3 yHKLUMOHMPOBAHUS CeTn
6aHKOBCKUX y4pexaeHui (PO3HNYHOW Toproenm 1 T. n.) . 15. MpumeHeHne aBToperpeccuu B
SKOHOMETPMYECKOM aHannae 3aBMCUMOCTU UNOTEYHbIX KPeaUTOB OT cpefHeayweBoro noxona B Pd.
16. lNporHosnpoBaHve cpefHenyleBblX AEHEXHbIX JOXOO0B HACENEeHUS Ha OCHOBE TPEH-CE30HHbIX
mozenen. 17. SKOHOMETPUYECKUIA aHanm3 cnpoca Ha pbiHKe PO3HUYHOro KpeamtosaHms. 18.
MNpuMeHeHVe aBTOperpeccun B MOLENMpoBaHny Npunbbinm kommepyecknx 6aHkoB Pecnybnuku
TarapcraH. 19. BnnsiHme nHctpymeHTOB pedrHaHcnposaHms LIb P® Ha BennyuHy ge-HexHoro
arperata M2. 20. lNpumeHeHre aBToperpeccun B aHannse noTpednTenbckoro KPeanToBaHms B
Poccuu. 21. AHanu3 BNMSHUS BHELWHETOProBOro obopoTta 1 yposHs nHgonaumm Ha BBIM CLUA,
Poccuu, AnoHun n Kutas.

Tema 9. Tema 9. MeToAbl OLLEHUBAHUSI CUCTEM OLHOBPEMEHHBIX YPaBHEHUMN.
YCTHbI ONPOC , NPYMEpPHbIe BOMPOCHI:

1. Kakme Tunbl nepeMeHHbIX NPUHATO BblOENATb B CUCTEMAX 9KOHOMETPUYECKMX YPaBHEHNIA? 2.
Ha3oBnTEe OCHOBHbIE BUIObI CUCTEM 9KOHOMETPUYECKUX YpaBHEHUN. 3. [NoscHUTE, NoYeMY HeNb3s
ncnonb3oBaTb 06bI4HbIN MHK ons HaxoxaeHns napaMmeTpoB CUCTEMbI OAHOBPEMEHHbIX YPaABHEHUIA.
4. Y10 Ha3bIBaOT CTPYKTYpHOI doopMmoii mogenn? 5. [1ns yero Heobxoomnma npuseaeHHas goopma
monoenn? Kakoin Bng oHa nmeet ? 6. HYto Takoe naeHtudoukaums mogenn? 7. Kakme knaccol Mmogenen
MOXHO BbIAENNTb C TOYKU 3pPEHMS NX naeHTugmkaummn? 8. B yem cocToat Heobxoanmoe u
LOCTaTO4YHOE YCNoBnS naeHtucpukaumm? 9. Kakne metonbl MOryT 6biTb MCNONb30BaHbI 415
HaxoXOeHMs NapaMmeTpoB CUCTEMbI 9KOHOMETPUYECKNX YpaBHeHMn? KakoBa obnacTb mx
npumeHeHns? 10. B yem coctouT Tect XaycmaHa-By Ha ak3oreHHocTb? 11. Onuwmnte ocobeHHOCTH
OLLEHKM rnapamMeTpoB CUCTEMbI, COCTOSIWEN U3 YPaBHEHWN, KAXYLINXCSH HECBA3AHHbIMU.

Tema . UToroesas popma KOHTpons

[MprMepHble BONPOCHI K :

Bonpochbl Kk andcepeHUnpoBaHHOMY 3a4eTy

1. OCHOBHblE TUMbl 9KOHOMETPUYECKUX MOLENEN.

2. OgHohakTopHbIE perpeccuoHHble mogenu. Meton HammeHblunx keagpaTos (MHK).

3. MHoroghakTopHas perpeccus. Ycnosus TeopeMol ["aycca - Mapkosa. Puxa-perpeccus, meton
rNaBHbIX KOMMOHEHT.

4. CTaHOapTHbIEe OWMBKM OLEHOK KoadoguumeHTos perpeccum no MHK.

5. OueHka cteneHn HaoéXHOCTN ypaBHeHUs perpeccun. KoadhdrumeHTsl koppenauuu,
JeTepMuHauunm, JUCNepCcuoHHoe oTHoweHne Puvwepa.

6. Mposepka 3Ha4MMOCTN KOpdurumMeHToB perpeccum no t - kputepuo CtbiogeHTa.
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7. MNpoBepka rmnoTtes, 3a4aBaeMblx MMHENHbIMK OFpaHMYeHnsMK obLwero Buaa.
8. TecT Yoy 1 ero npakTn4eckoe Ucnonb30oBaHue.

9. Cneundomkaumnsi MHOrohakTOPHbIX PErPEeCcCUOHHbBIX MOAENEN.

10. HapyweHue ycnosuii Teopembl Maycca-Mapkoa. O606wéHHbIn MHK.

11. NoHsATNE reTepockefacTUYHOCTM U CBA3AHHbIE C HEl MPOobNeMbl OLLEHMBAHNS NAaPaMeTPOB.
BaeeweHHbIn MHK.

12. TeCcTbl Ha reTepockefacTUYHOCTb.
13. MNoHsiTne o goctyrnHoM obobwéHHom MHK. Ero npaktnyeckas peanvsauusi.

14. Perpeccus ¢ aBTokoppensiunein octatkos. Cnyyail aBToperpeccuoHHbIX MPoLLeCCoB NEPBOro
nopsaka.

15. Tect HdapbuHa - YoTCcOHa Ha aBTOKOPPENSALMIO MO BPEMEHM.
16. OueHnBaHMe NnapamMeTpoB B CryYae aBTOKOPPENALMM OCTaTKOB.
17. MeTon MakcuManbHOro npaenononobus n ero NPUMeHeHMe.

18. Moenv ce30HHbIX SIBNEHWIA U MPUMEHEHNE (PUKTUBHBIX MEPEMEHHbIX NPU MOAENMPOBAHUN
CE30HHOCTM.

19. OueHka norut- n NpoduT- Mogener ¢ NOMOLWbI0 AocTynHoro o6obweHHoro MHK.

20. AHann3 mogenen ¢ LeH3yppPOBaHHbIMU 32BNCKMbIMU NEPEMEHHbIMU.

21. OgHoHanpaBneHHble 1 AByHanpaBieHHble MOAENV NaHENbHbIX OaHHbIX.

22. TecTnpoBaHue runoTes, pewarowmx npobnemy Boibopa Moaenein NnaHenbHbIX OaHHbIX.
23. ABTOpErpeccuoHHble Mogeny n Mmogenun ckonb3asuero cpenHero. ARMA monenw.

24. MMpoBepka Ha cTauMoHapHOCTb U NpeobpasoBaHme HeCTALMOHAPHbIX AUHAMUYECKUX PAOOB K
crtaumoHapHbiM. ARIMA monenn.

25. [NoHATME KOUHTErpaumm.

26. [NoHsATME aBTOKOPPENALUUM U YACTHOW aBTOKOPPENSALUNOHHON (PyHKLUMIA. X npuMeHeHne ons
onpenenenuns nopsoka AR n MA mogenern.

27. Metoguka noeHtndpukaumm ARIMA monenen.

28. 'MnoTesa afanTuBHbIX OXMUOAHWUIA U aHann3 cTabubHOCTI C MOMOLLBIO aBTOPErPECCUOHHbIX
MOJenen BTOPOro nopsaka.

29. Tunbl CTPYKTYPHbIX S3KOHOMETPUYECKUX MOLENEN.

30. KoceeHHbin MHK.

31. Mpobnembl MHBEPCUM N NOEHTUPUKALN CTPYKTYPHBIX MOLENER. YCNOBUS NX
NOEHTUPULINPYEMOCTW.

32. Ieyxwarosbii MHK, Tpéxwarosbii MHK.

7.1. OcHOoBHas nuTeparypa:

1. AnBassiH C.A. MeToabl akoHOMeTpUkK: YuebHuk /; MockoBckas wkona akoHoMuku MY nm. M.B.
NomoHocoea (MW3). - M.: Maructp: UH®PA-M, 2010. - 512 c¢.: 70x100 1/16. (nepennet) ISBN
978-5-9776-0153-5, 1500 ak3. (http://www.znanium.com/bookread.php?book=196548)

2. bepHarT, 3. P. NpakTnka 3KOHOMETPUKN: KNaccuka n COBPEMEHHOCTb [ONEKTPOHHbIN pecypc]:
Y4yebHrK Ons cTyoeHTOB By30B, 0Oyvatowmxcs no cneynanbHocTsim 060000 3KOHOMMKM 1
ynpasneHns / 3. P. bepHAT; nep. ¢ aHrn. nog ped. npod. C. A. AingaasHa. - M.: IOHUATU-OAHA,
2012. - 863 c. (Cepus "3apybexHbiii yuebHuk") - ISBN 0-201-17628-9 (aHrn.), ISBN 5-238-00859-7
(pycck.).(http://www.znanium.com/bookread.php?book=389506)

3. Ennceesa W. N. SxoHoMeTpuka: YuebHuk. - M.: KOpaiit,cepus "Maructp", 2012. - 464 c.

4. Kpemep, H. L. 9koHomMeTpurka [ONeKTpOoHHbIN pecypc]: y4ebHUK ans ctyneHTos By3os / H. LU.
Kpewmep, B. A. lMyTko; noa pen. H. W. Kpemepa. - 3-e n3a., nepepab. n gon. - M.: OHATUN-OAHA,
2012. - 328 c. - (Cepusa "3onoToi cooHL poccuinckmx y4ebHukos"). - ISBN 978-5-238-01720-4.
(http://www.znanium.com/bookread.php?book=395801)
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5. banguH, K. B. 9koHoMeTpuka [DnekTpoHHbI pecypc] : y4eb. nocobue ans By3os / K. B. banauH,
O. @. beicTpos, M. M. Cokonos. - 2-e n3a. nepepab. n gon. - M. : KOHUTU-OAHA, 2012. - 254 c. -
ISBN 5-238-00702-7. (http://www.znanium.com/bookread.php?book=389655)

6. Cokonos [".A. ODKoOHOMeTpMKa: TeOpeTUYECKNEe OCHOBbI: Y4ebHoe nocobue / I.A. Cokonos. - M.:
NH®PA-M, 2012. - 216 c¢.: 60x90 1/16 + CD-ROM. - (Bbicwee obpasoBaHue). (nepennet, cd rom)
ISBN 978-5-16-004180-3, 500 aka. (http://www.znanium.com/bookread.php?book=243046)

7.2. JlononHuTenbHasa nuteparypa:

1. Byxsanos, A.B. Jlekunn no n3bpaHHbIM BONPOCaM KnacCuyeckmnx oMHaAHCOBbIX MOAENEN: y4eo.
nocobue [OnekTpoHHbIN pecypc] / A.B. Byxeanos, E.A. opodees, B.J1. Okynos; noa Hay4H. pea.
A.B. ByxsanoBa; Beicwas wkona meHepxmeHTta CI6ry. ? Creé.: N3a-so "Beicwas wkona
MeHenxmeHTa", 2010. ? 352 c. - ISBN 978-5-9924-0050-2
(http://www.znanium.com/bookread.php?book=492799)

2. Nanntberos .M. KoMnbioTepHble TEXHONOMMN aHanM3a AaHHbIX B 9KoHoMeTpuke: MoHorpadoms /
0.M. Oaintberos. - 3-e n3g., ncnp. n gon. - M.: Bysosckuii yuebHuk: HALL NHppa-M, 2013. - XIV,
587 c.: 70x100 1/16. - (Hay4yHas kHura). (nepennet) ISBN 978-5-9558-0275-6, 500 ak3.
(http://www.znanium.com/bookread.php?book=365692)

3. Enuceesa N.U. OkoHoMeTpuka. - M.: duHaHchl n ctatuctuka, 2004. - 576 c.
4. Marnyc 4.P., Katbiwes IN.K., MNepeceukunin A.A. SkoHoMeTpuka. HavanbHblin kKypc. Y4.nocobue.
2-e nsg.,ucnp. - M.: leno, 2006.- 248 c.

5. MNMnoxotHukos K.9. OcHosbl akoHoMeTpukn B nakete STATISTICA.: YuebHoe nocobue / K.D.
MnoxoTHukoB. - M.: By3oBckuii yuebHuk, 2010. - 298 c.: 60x90 1/16 + CDROM. (nepenneT) ISBN
978-5-9558-0114-8, 2000 3k3. (http://www.znanium.com/bookread.php?book=177719)

6. COopHMK 3a8a4y no aKoHOMeTpuKe: Y4. nocobue ans cTyaeHToB 3KOHOMMYeckmx By30B. CocT.
E.1O0. DopoxuHa, J1.®. NpecHsakosa, H.M. Tuxomnpos.- M. 3a-Bo "Ok3ameH", 2003. - 224 c.

7. Tuxommpos H. I., OopoxuHa E.FO. OkoHomeTpuka: YuebHuk. M3a-Bo "Sk3amen", 2007. - 512 c.

8. YTkuH, B. B. 9koHOMeTpurKka [OnekTpoHHbI pecypc] : YuebHuk / B. B. YTkuH; MNon pea. npod. B.
B. YTkuHa. - 2-e nag. - M.: Uspatenbcko-toproeas kopnopauus "Hawkos n K-", 2012. - 564 c. -
ISBN 978-5-394-01616-5. (http://www.znanium.com/bookread.php?book=415317)

9. Baltagi B. H. Econometrics. Berlin [etc.] Springer 2002. 401 p. (https://encrypted.google.com/)

10. inomkaTtopbl obpasosaHus: 2007 : ctatuctudecknii cbopHuk / [J1. M. Mox6epr, U. 10.
3abatypwuHa, H. B. KoBanesa u gp. ; peakon.: H. 1. Bynaes n np.] ; M-Bo obpazoBaHus n Hayku Poc.
depnepauunn, Penep. areHTCTBO No obpasoBaHuto, Noc. yH-T - Bbicw. wk. akoHoMukK .? Mockea : 'Y
- BWS, 2007 .? 174 c. : vn. ; 21 .7 ISBN 978-5-7218-0950-7, 500.

11. Pecnybnuka TaTtapcTaH: ctatnuctmyeckuin exxerogHuk 2008 : ctart. cOopHuUK / TepputopranbHblii
opraH ®enepanbHoi cnyxbbl rocynapcTBeHHol ctatuctmkm no PT .? KasaHb, 2009 .? 522 ¢. ?
p.935.00.

12. Poccuiickuin ctatucTndeckuii exerooHuk. 2009 : ctat. cbopHuk / Pocctat .? M., 2009 .? 795 c.
? ISBN 978-5-89476-283-8 : p.1078.00.

7.3. UHTepHeT-pecypcChbl:
OnekTpoHHbIN Kypc ?Time Series Econometrics?, Princeton University -
https://blackboard.princeton.edu/webapps/portal/frameset.jsp?tab_group=courses&url=%2Fwebapps%2Ft

OnekTpOoHHbIN Kypc ?Econometrics and Public Policy: Applications: Basic (Half-Term?), Princeton
University -
https://blgckboard.princeton.edu/webapps/portal/frameset.jsp?tab_group:courses&url=%2Fwebapps%2Fl:
INeKTpoHHbIN Kypc ?Financial Econometrics?, Princeton University -
https://blackboard.princeton.edu/webapps/portal/frameset.jsp?tab_group=courses&url=%2Fwebapps%2Ft
OnekTpoHHbI Kypc ?Nonlinear Econometric Analysis?, MIT OpenCourseWare -
http://ocw.mit.edu/courses/economics/14-385-nonlinear-econometric-analysis-fall-2007/lecture-notes/

[ ?KeaHtunb?, - : http://quantile.ru;
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8. MarepuanbHo-TexHU4eckoe obecrneyeHue oUCLUMNINHbI(MOAYS)

OcBoeHVe oncumnnavHbl "OKoHOMeTpurKa (MPOABUHYThIA YPOBEHb)" NpeanonaraeT UCNonb3oBaHme
CnenylowWwero MmaTepuanbHO-TEXHUYECKOro obecneyeHmns:

MynbTumMeauiiHas ayautopus, BMECTUMOCTbO 6onee 60 yenosek. MynbTumMeauiiHas ayantopums
COCTOUT N3 UHTErPUPOBAHHBIX UHXEHEPHbIX CUCTEM C €ANHON CUCTEMON ynNpaBneHns, OCHalWeHHas
COBPEMEHHbBIMU CPELCTBaMM BOCNPOU3BEAEHUS 1 BU3yanu3auum noboi Buaeo n ayamno
NHdpopMauuu, NoyYeHNs 1 nepenayn 3MeKTPOHHbIX JOKYMEHTOB. TUnoBas KOMMiekTaums
MyNbTUMEONAHON ay AUTOPUN COCTOUT U3: MyNbTMMEOMIHOrO NPoeKTopa, aBTOMaTN3NPOBaHHOIO
NPOEKLIMOHHOrO 3KpaHa, akyCTUYECKON CUCTEMBI, a TAKXe MHTEPaKTMBHONM TpMbyHbI NpenonaBsartens,
BK/IlOYaloLWen Ta4y-CKPpMH MOHUTOP C AMaroHasnblo He MeHee 22 OloIMOB, NepCcoHasbHbI KOMMbIOTEP
(Cc TexHnyeckmnmm xapaktepucTukamm He Huxe Intel Core i3-2100, DDR3 4096Mb, 500Gb),
KOHJoepeHL-MUKPOOH, 6ecnpoBoaHOM MUKPOGIOH, 610K ynpaeneHns obopynoBaHMeM, MHTEPAENCHI
noakntouermns: USB,audio, HDMI. MiHTepakTMBHas TpmbyHa npenoaaBaTtens SBnsieTCcs KNo4eBbIM
3N1EMEHTOM yrpaBNeHns, 06 beANHSIOWMNM BCE YCTPONCTBA B EAMNHYIO CUCTEMY, U CIYXUT
NONHOLIEHHbIM paboymm MecToM npenoaasatens. lNpenonasartens MMEET BO3MOXHOCTb JIErKO
ynpaBnsiTb BCE CUCTEMOW, HE OTXOAS OT TPMOYHbI, 4TO MO3BONSIET MPOBOANTL NIEKLMMW, MPaKTUYECKUE
3aHATWA, Npe3eHTauun, BebrHapbl, KOHEPEHLMM U Opyrie BUObl ayAUTOPHON Harpy3Ku
obyyatowmxcs B yA06HON 1 OOCTYMHOW ANSt HUX POPME C MPUMEHEHNEM COBPEMEHHbIX
NHTEPAKTMBHbIX CPeACTB 0Oy4eHMs, B TOM YMC/e C MCNONb30BaHMEM B NpoLiecce 0by4yeHuns Bcex
KopnopaTusHbIX pecypcoB. MynbTumMeguinHaa ayautopus Takxke ocHalleHa WupPOoKOrnonoCHbIM
LOCTYIMOM B CETb MHTEpPHET. KomnbloTepHoe 060pynoBaHMEM NMEET COOTBETCTBYIOWEE
NVLEH3MOHHOE NPorpaMmMHoe obecneyeHue.

KomnbloTepHbIl knacc, npeacraensowmii cobon paboyee Mecto npenogasartens n He meHee 15
paboymx MECT CTYAEHTOB, BK/HOYAOLWMX KOMMbIOTEPHbINA CTON, CTYN, NEPCOHANbHbBIA KOMMbLIOTEP,
NVLEH3NOHHOE NporpaMmMHoe obecneyeHne. Kaxabiii KOMNbOTEP MMEET WNPOKOMONOCHbIA OOCTYN B
ceTb NHTepHeT. Bce koMnbioTepbl NOAKNIOYEHbI K KOPNOpaTuBHOM KoMMbioTepHon cetn KDY n
HaxoOsTCs B €4MHOM OOMEHe.

YyebHo-MeToan4eckas nutepartypa ans 4aHHOW ONCLMMINHBI UIMEETCS B HANIMYUN B
3NeKTPOHHO-6nbnnoTeyHol cucteme "ZNANIUM.COM", pocTyn K KOTOPOW NpefoCTaBNeH CTyAEHTaM.
9BC "ZNANIUM.COM" conepXuT nponsseneHns KpynHENWmnxX POCCUNCKNX YYEHbIX, PYKOBOOUTENEN
rocynapCTBEHHbIX OpraHoB, Npenogasartener Beaywmx By30B CTpaHbl, BbICOKOKBANNGULMPOBAHHbIX
CrneunanncToB B pasnunyHbix cdoepax brusHeca. PoHL 6nbnmoTekn chopMMpPoBaH C y4ETOM BCEX
N3MEHEHW 0BpasoBaTeNbHbIX CTaHAAPTOB M BKKOYAET y4ebHMKM, yuebHble nocobus, YMK,
MOHOrpadun, asTopedoeparbl, guccepraLmm, SHUUKNONEaNn, CAOBapU U CPaBOYHNKN,
3aKkoHO4AaTeNbHO-HOPMATMBHbIE OOKYMEHTbI, CNeunanbHbie Nnepnognyeckme n3gaHms n n3gaHus,
BbiNyckaeMble nsgatenncrsamm By30B. B HacToswee spemsa 95C ZNANIUM.COM cooTteetcTBYET
BceM TpeboBaHMsaM penepanbHbIX rocyaapCTBEHHbIX 0O6pa3oBaTeNbHbIX CTAHAAPTOB BbICLIErO
npogoeccrnoHanbHoro obpasoeanust (PrOC BI1O) HoBoro nokoneHus.

1. JlekumoHHas ayauTopus, oCHalWeHHas MyNbTUMEANAHbIM NMPOEKTOPOM C 9KPAHOM, HOYTOYKOM U
ayanoobopynoBaHUEM.

2. KoMrbloTepHbIM Knacc ang npoBefeHns npakTuieckmnx 3aHATUIA, OCHALWEHHbIA MyNbTUMEONAHbIM
NMPOEKTOPOM C 3KPAHOM.

Mporpamma coctaeneHa B cootBeTcTBum ¢ TpeboBaHnsmm ®rOC BIO n yyebHbiM nnaHoM no
HanpaeneHnto 38.04.01 "OkoHoMmKa" 1 Marmctepckon nporpamme PrHaHChl Ny6nMYHO-NPaBOBbIX
obpaz3oBaHnii .

KETPOHHBH
B_EPCHTET

AHATTAMECKAR CrCTEMA KPY

PerunctpaumnoHHbii Homep 957913514 5AE
Crtpanunua 18 n3 19. il YHI:I

S OEALIK G



Mporpamma omcumunnmHbl "OkoHOMeTpurKa (MPOABMHYTHIA ypoBeHb)"; 38.04.01 DkoHoMMKa; 3aBedytowmin kadenpo, A.H. (npodheccop)
Wemarnnos N.A. | poueHT, k.H. (BoueHT) KapoyHukosa E.N. , noueHT, k.H. (zoueHT) KoctpomuH A.B.

ABTOpP(bI):
Wcmarmnos UN.A.
KagoyHukosa E.WN.
KocTtpomnH A.B.
" 201 r.

PeueH3eHT(bl):
lWunxanes A.M.
" 201 r.

KETPOHHBH
B_EPCHTET

AHATTAMECKAR CrCTEMA KPY

PeructpaumnoHHbii Homep 957913514 5AE
CrtpaHnua 19 n3 19. 111 yHlf[

S OEMALIGH



