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CT&THCTHKH, IKOHOMECTPHKH H OIIEHKH PHCKOB

PacnpeneneHne 4acoB AHCIMIIHHLI M0 CeMeCTPam

Cemectp

(<Kypc>.<Cemectp [ 5(3.1)
na Kkypee>) Hroro
Hepens 17,3
Bun sanstuit VIl | POO | VIO PIL
Jlexuuu 18 |18 (18 |18
Jla6opaTtopHble 18 |18 |18 |[18
IIpakTuyeckue 18 |18 |18 (18
B toMm yucne uT. |20 (20 |20 |20
Hroro ayn. 54 (54 |54 |54
KonraktHas pabota |54 |54 |54 (54
Cawm. pabota 54 |54 |54 |54
UYacsl Ha koHTpONns |36 (36 |36 |36
Hroro 144 (144 144 |144
OCHOBAHHE

DenepanbHEIH rocy1apCTBEHHEIN 00pa30BaTeNnbHEBIN CTaHIAaPT BHICIIEr0 00pa3oBaHus 10
cienanpHocT 38.05.01  "Oxonomuyeckas OezonacHOCTE" (YpOBEHD crenHanuTeTa) (IpHKa3
Muno6prayku Poccuu ot 16.01.2017r. Ne20)

Pabowas mporpamMma coctaBieHa

CrenmansHocts 38.05.01 "OxoHoMuuecKkas 0e30I1aCHOCTE"

crnenuammsanug 38.05.01.01 "DxomoMuKO-TIpaBOBOE 0becreueHne
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Busupopanue PILJ ans venosHeHHs: B odepeAHOM y4eGHOM roay

Otrnen o0pa3oBaTenbHbIX IPOrPaMM M IUTAaHHPOBaHHS y4eOHOTO
npouecca Toponosa T.B.

Paboyas mporpaMMa nepecMOTpeHa,
obcyxxaeHa U onobpeHa 1y

ucrionuenns B 2019-2020 yuebHom roay Ha
3acenaHud  kadeaps

CTaTHCTHKH, SKOHOMETPHKH H OLIEHKH PHCKOB

3as. katenpoit a.3.4., npodeccop Husoposxkuna JI.H.

IMporpammy coctaBuin (U):  k.3.H., doyenm, I'epacumosa H.A.

Busuposanue PIIJ] nns ucnosHeHHs B o4epeHOM ydeGHOM roay

Otzen o6pa3oBaTe/lBHEIX IPOTPaMM H IIAHHPOBAHUA YueOHOrO
npouecca Toponora T.B.

PaGouas mporpaMma nepecMoTpeHa, o6cykneHa u omobpeHa I
ucronHenus B 2020-2021 yueGHoM roay Ha 3aceqaHuH kadeapsl

CTaTHCTHKH, 3KOHOMETPHKH H OLeHKH PHCKOB

3as. kadempoit m.3.1., mpodeccop Husoponkuna JL.U.

ITporpammy coctaBun (M): k.3.H., Ooyenm, I epacumosa H.A.

Busuposanue PIIJI ans ucnoJiHEHHS! B 04epeaHoM YdaeGHOM roxy

Otnen obpa3oBaTenbHBIX MPOrpaMM W MIaHUPOBaHUA yuyeOHoro
npouecca Toponosa T.B.

PaBouas mporpamMma nepecMoTpeHa, o0cy kIeHa U omodpeHa 1t
ucronueHnd B 2021-2022 yueGHOM oy Ha 3acenaHud Kadeapsl

CTaTHCTHKH, JKOHOMETPHKH H OLIEHKH PHCKOB

3as. xadenpoit o.2.H., npoteccop Husopoxkuna JL.H.

[Tporpammy coctaBun (M): .3.H., doyenm, I epacumosa H.A.

Busuposanue PIIJL pnst venoiHeHHs B ouepeHOM y4eGHOM roxy

Otnen 06pa3oBaTeNbHbIX MPOrpaMM M IUIAHHPOBaHUA yueOHoro
npouecca Toponosa T.B.

Pafouas nporpamma rnepecMoTpeHa, obcy;xaeHa 1 ofobpeHa ans
ucnonHeHus B 2022-2023 yyeGHOM romy Ha 3acefaHMH Kadeapel

CTaTHCTHKH, IKOHOMETPHKH H OLCHKH PHCKOB

3ag. kadenpoit a.3.H., npoeccop Husopoxkuxa JLH.

[Tporpammy coctasuil (H): k.2.H., Ooyenm, [ epacumosa H.A.
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R i 1. HEJIU OCBOEHHUS THCITHILIAHEI

1.1|Llerm ocBoeHms AMCUMIUIMHEL yCBOSHHE 00YYAOUMHICS IKOHOMETPHIECKMX METO0B,  BRIPa0OTKa Y 00y4aromuXca

HABBIKOB MX NPUMEHEHHS B aHAIH3€E, MOEIHPOBAHUHA U IPOrHO3HPOBAHMH COLHATEHO-OKOHOMHYECKHX SBIICHUH K
IIPOLECCOB.

1.2|3anaun:o0ydaronecs DOMAKHEl HAYYHTECA CTPOWTE CTAHAAPTHEIC TCOPETHUECKHE H SIKOHOMETPHIECKHE MOJETH
HCCIAESNYEMBIX IPOLIECCOB, ABJICHUHA H 00BEKTOB, OTHOCALIMXCA K 06,1aCTH NMPodecCHOHANBHOMN NeSTeNbHOCTH,
aHATH3HPOBATH H HHTEPNPETHPOBATH NOJTydeHHbIe pe3ynbTarsl. O0y4aromuecs OMKHEI HaYYHThCA OCYIIECTBIATE cOOp,
aHanu3 ¥ 06paBOTKy JaHHBIX, HEOGXOIHMBIX [UTS IOCTPOEHHSA JKOHOMETpHUECKHX MozieneH. OGyyatomuecs JOMKHEL
OBNAZETH MHCTPYMEHTAIBHBIMH CpecTBaMi 00paboTKH IKOHOMHYECKHX JAHHBIX, aHATM30M PE3Y/IBTATOB PACUETOB U
060CHOBAHHEM TOTYy9IEHHBIX BEIBOLOB. OGy4atolIHecs JOMKHEI HayUHTECA METONAaM S3KOHOMETPHHYECKOTO MOTIETHPOBAHHS H
NPOrHO3MPOBaHHA SBIIEHHH U TPOIECCOB H BO3MOKHOCTAM MX PEANH3allii Ha OCHOBE COBPEMEHHOTO CTATHCTHYECKOTO
[POTPAMMHOTO 00ECTIEUeHH .

5 2. MECTO JTHCIHIITHHBI B CTPYKTYPE OBPA30BATEJLHOM MPOTPAMMBI

Llukn (paznen) OOIT: [B1.B

2.1|TpeGoBaHus K npeABAPHTEILHOH I0ATOTOBKE 00Y4a0LIerocs:

2.1.1|Heo6X0nuMBEIMH YCTOBHSMH IS YCIIEIMIHOTO OCBOSHHA JHCIHIIMHEL ABJAIOTCA HABBIKH, 3HAHHA M YMEHM, NIOMYIEHHBIE B
pe3yIbTaTe H3yYeHHA AUCLHUIUTHHE: MaTeMaTHka, DKOHOMHYECKAs TeOPHA, AHATH3 JAHHBIX H HHCTPYMEHTANbHBIE METO/BI
cTaTHCTHKH, TeopHs BEPOATHOCTEH i MaTeMaTHYeckascTaTucTka, MHopMaruka,

2.2| MucuunMHEL H NPAKTUKH, VIS KOTOPBIX 0CBOEHHE NAHHOM JMCUHTLTHHLI (MOLY.Is) HEOGXOXHMO KaK
npeauiecTByomee:

2.2.1|TTpenmumIoMHas NPaKTHKa,[ 0CyqapcTBeHHAs HTOrOBas aTTeCTalHsa

- 3. TPEBOBAHHSI K PE3YJIbTATAM OCBOEHUA AUCHHILTHHbBI

OIIK-1: crnocofHOCTHI0 MPUMEHATE MaTeMAaTHYeCKHI HHCTPYMEeHTapUi IS pellleH s IKOHOMHYeCKHX 3a1a4

3HaTh:

IOCHOBHOFI MaTeMaTHYEeCKHUH HHCTpyMEeHTapHil [U1d PeIeHHS SJKOHOMHYECKHX 3a1a4

|Yme"rb:

]HPHMBHFITB OCHOBHEIC MAaTEMATHYECKHE METOABI JUIA PEIICHHA 3KOHOMHYECKHX 3aaa4

| Brajgers:

\l()CHOBHHM MaTeMaTHYeCKHM MHCTPYMEHTapHeM U PeIIeHHA SKOHOMHYECKHX 3a1a49

MTK-30: criocoGHOCTBI0 CTPOMTE CTAHAAPTHBIE TCOPETHUECKHE H IKOHOMETPHYECKHE MOJIEH, Heo0X01HMbIe A5 pelTeH s
npodecCHOHAJIBLHBIX 32124, AHAJIH3UPOBATL H HHTEPIPETHPOBAT MOTyHdeHHbIE Pe3yILTATHI

3HaTh:

OCHOBHBIE CTAHJAPTHBIE TEOPETHYECKHE H IKOHOMETPHYECKHE MOJEH, HEOBXOIMMEIE AUTA PELeHKs [IPODECCHOHABHBIX 3aat,
METOAb! aHANHM3a M HHTEPIIPETAlHH IIONYYEHHBIX PE3yJIbTATOR

| Ymeth:

TPHMEHAT CTAHZAPTHBIE TEOPETHYECKHE H IKOHOMETPHYECKHE MOJIEIH, HE0OXOMUMBIE A PELUCHHA npodecCHOHANBHEIX 3a/1aY,
AHANH3MPOBATH ¥ HHTEPIPETHPOBAT MOTYYEHHbIE PE3YIBTATEI

|Bua11e"rb:

OCHOBHBIMU CTAHIAPTHEIMH TEOPETHIECKMMH H SKOHOMETPHIECKMMH MOIEIAMH, HEOOXOMMMBIMH IUI PELLICHHS
npodeCcCHOHANBHBIX 3a/1at, a TAKKE METOAMHK aHAH3a W HHTEPIPETaliH Moy eHHOH HHGOpPMaLHH

4. CTPYKTYPA H COJEPKAHHE TUCHHIUIHHBI (MOIXYJIA)

Kon HaumenoBaHHe pa3aeaos H Tem /Bug | Cemectp / | Yacos | Komneren- | Jlurepatypa | Hatpe IIpumeyanue
| sapgrua | saHATHA/ Kvpe IHH DAKT.

Pasgen 1. «PerpeccHoHHBIH aHATH3»
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cTp. 5

1.1 Tema «IIpeIMeT ¥ 322Ul Kypcay. OIMK-1 K- | J1.1J11.2
OnpezeneHue IKOHOMETPHKH. 30 J1.3711.4
DKOHOMETPHKA H YKOHOMHUTECKas TEOPHI. JI1.5 J12.3
DKOHOMETPUKA U CTATHCTHKA. J12.6 12.7
DKOHOMETpPHKA H IKOHOMHKO- JI3.1J13.2
MaTeMaTHYeCKHE METOBL. JI33713.4
OfTacTH IpHMeHEeHH IKOHOMETPHIECKHX JI3.5 113.6
Mozenei. 36 D10 311
MeTononoruieckiue BOnpock! NOCTPOCHHMA 312
3KOHOMETPHUECKHX MOJIenei: 0630p
HCTIONB3YEMBIX METOIOB.

/Tlew/

1.2 Tema «[IpeaMer | 3a1a94 Kypcay. OIK-1TIK- | JI1.1J11.2
OnpepencHUe SKOHOMETPHKH. 30 JI1.37114
DKOHOMETPHKA H IKOHOMHYECKAsA TEOPH. JI.5J12.1
DKOHOMETpPHKA ¥ CTATUCTHKA. J12.3 J12.5
DKOHOMETPHKA H SKOHOMHKO- J12.7 J13.1
MaTeMaTHYeCKHE METOIBL. J13.2 J13.6
O6nacTH NPHMEHEeHHA IKOHOMETPHYECKHUX 36 37328
Mopenen.

MeTo10JIOTHYECKHE BONIPOCHI TOCTPOSHHA
3KOHOMETPHEECKHX MOjIeneH: 0630p
HCTIONB3YeMBIX MeTOTOB. /TIp/

1.3 Tema «[Ipeamer | 3afa4i Kypcany. OTK-1 K- | JI1.1J11.2
OnpeneneHue IKOHOMETPHKH. 30 J1.3711.4
JKOHOMETPHKA H IKOHOMHYECKasd TEOPHI. J1.5712.2
DKOHOMETPHKA Y CTATHCTHKA, J12.3 N12.6
DKOHOMETPHUKA H SKOHOMHKO- J12.7 13.5
MAaTeMaTHIECKHE METOBL. 33243536
O6nacTd NpHMeHEHUA IKOHOMETPHYECKHX 2732809
MozeneH.

MeTomonoruyeckue BOIpOoCk NOCTPOEHHUA
3KOHOMETPHUECKHX MOJIENed: 0030p
UCIIONBIYEMbIX MeTO0B. /Cp/

1.4 Tema "IlpenMer u 3a7a4u OIIK-1 TIK- | JI1.1 JT1.2
kypea".CTaTHCTHYECKHE H 30 J1.3J11.4
IKOHOMETPHYECKHE MAKCThl MPAKIaNHBIX J1.5J12.2
MporpaMM. JI2.5 J12.7
WcnonszoBanne MS Excel nya ueneit N33 7134
KOppesLIHOHHO-PErPECCHOHHOTO aHali3a. 23242539
3HAKOMCTBO C MOIYJIeM «AHAIH3 JaHHBIX).

BeejcHHE B HCIOJIL30BaHHE
skoHOMeTpudeckoro nmakera EVIEWS.
PafoTa ¢ MakeToM: 3aIlyCK NporpaMMEl,
KOMAaHIHas cTpoka, pabodas obnacTs,
co3xanue pabouero daina, BPEMCHHBIX
nepuo0B, WMIopT daiinos u3s Excel,
coxpanenue ¢aiinos. Co3znaHue
uexoaHoro daiina ¢ naHHeMH B cpeae Excel.
VmmopT naHHEIX B Eviews.

HaxosKeHHe OMMUCATeNbHBIX CTATUCTHK 110
KaKIOH M3 NEPeMEHHbIX M MHTEPIIPETalHA
TOMy4eHHBIX pe3yibTaTos. /J1ab/
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15

Tema «[TapHas KOppeAliA U PerpeccHsi».
[Monstie 0 GyHKUHOHANBHOH,
CTATHCTHYECKOH H KOPPeNMALMOHHOM CBA3AX.
OCHOBHEIE 331a49H MPUKIaAHOTO
KOPPETALHOHHO-PETPECCHOHHOTO aHATHN3a.
OLeHKa CTENEHH TECHOTHI CBA3H MEXITY
KONHYECTBEHHBIMH TIEPEMEHHBIMH.
JIuneiiable kK03hOULHEHT KOBApHALIHH,
JIMHEHHBIH K03QDHIHEHT KOPPENIALIMA
Mupcona. Ko3pduuueHT AeTepMUHATHH.
Wx uutepnperanis. [[poBepka 3HAUMMOCTH
ko3 duLHeHTa KOPPENALHMH.

Mopnens napHoit THHeHOH perpecchH.
YpapHeHHe TapHO# JHHEHHOH perpeccuy,
MHTEepIpeTanys OLEHOK NapaMeTpoB
Moyenu. MeTon HauMEHBILVX KBAIpaToB U
YCIOBHSA €r0 MPUMEHEHHA 1A OLEHOK
TIapamMeTpoB MOJENH TIapHOH nuHelHOH
perpeccun. [IpoBepka 3HAUHMOCTH
ypaBHEHHs PErpeccuH B uenom: F-
kputepuil ®@uuepa. [TpoBepka 3HAUMMOCTH
OLICHOK TTapaMeTPOB MCZIE/H PerpeccHH: t -
kputepuii CteroneHTa, Pacuer rpanui
JIOBEPHTEIBHBIX HHTEPBATIOB [1APAMETPOB
Mozl perpeccuy. [IporHos Mo ypasHeHHIO
perpeccun. /Jlex/

OITK-1 TK-
30

JI1.111.2
J1.3J11.4
JI.5J12.3
J12.6 J12.7
JI3.2 JI3.5
D6 310311
312

1.6

Tema «TlapHast KOpPENAlus ¥ PErPEcCH.
OrueHka CTElIeHH TECHOTHI CBA3H MEKIY
KOJMYECTEEHHEIMH [IepeMeHHBIMH. PacteT
K02 QUUKEHTOB KOBapHALAH, KOPPETALIHH
TupcoHa, AetepMuHanyy. Mx
unTepnperanys. [IpoBepka 3HAUMMOCTH
ko> dHLIHeHTa KOPPETALHH.

OueHka MapamMeTpoB MOZENU NapHOH
NuHeHHOoM perpeccHH. MX HHTEpIpETalHs.
TIpoBepka 3HAYHMOCTH YpaBHEHHs
perpeccus B LenoM: F-kputepuii uuiepa.
TTposepka 3HaYMMOCTH OLEHOK NapamMeTpoB
MOJIENH perpeccuH: t - KpuTepHH
Creromenta. Pacuer rpaHul] JOBEPHTEIBHBIX
HHTEPBANOB NapaMETPOB MOZETH
perpeccud. [TporHos no ypaBHEHHIO
perpeccuu. /TIp/

OIIK-1 TIK-
30

JI.1111.2
JI1.3 JI1.4
JI1.5 JI2.3
J12.5 J12.7
J13.1J13.2
J13.6
26 27 38

1.7

Tema «[lapHas KOppensLUui U PerpecCHm.
MS Excel u EVIEWS fist OLIEHKH
napaMeTpPOB MOJIENH NapHOH JTHHEeHHOH
perpeccHu.

PacueT k03¢(HIHEHTOB KOPPEIALHH H
[eTepMHHALMH,

Pacuer cTaRAapTHOH OIMOKH YPaBHEHHA
perpeccHH.

TTpoBepKa CTATHCTHYECKOH 3HAUMMOCTH
ko3 duLHenTa KOpPernsuyH, OLEHOK
napaMeTpOB MOIE/IM H MOJICIIH PETPECCHH B
LIEJIOM ¢ TIOMOLIBIO t - kpuTepus CTBIONEHTa
u F - xpuTepua Oumepa.

[TocTpoeHue i aHanus rpaduka oOCTaTKOB.
/J1ad/

OIK-1 I1K-
30

Ji1.1J11.2
1.3 7114
J.5712.2
JI2.5 12.7
JI3.3713.4
332409539




VI1: 38.05.01.01_1.plx

crp. 7

1.8

Tema «IlapHas KOPPENALHMA H PETPECCHA).
OnpeneneHue HAMPaBJICHUA H CTENCHH
TECHOTHI CBA3H ME} 1y KONMHUECTBEHHBIMH
nepeMeHHeME. KoadduupeHt
kopapuarui. [TokasaTens KOppenaiHi:
nuHelHbH K03 HUHEHT KOPPeNALliH,
HMHAEKC KOPPENsLUH, TEOPETHYECKOE
KOppeNniLHOHHOE OTHOMEHHE.
TTpuMeHEHHE METOAA HANMEHBILHMX
KBAIpaTOB I OLEHKH NTapaMeTpoB MOJSITH
MapHOH NHHEHHOH perpeccHH.

Pacuet k03()HIIHEHTOB KOPPEIALHH 1
EeTePMUHALIAH.

TlapHas nUHEHHAA perpeccHs.
MHTepripeTaliis OIEHOK NapaMeTpoB
MOJIeNH NapHo# MHHEHHOH perpeccHH.
Pacder craHIapTHOH OIIMOKM ypaBHEHUA
perpeccHu.

TIpoBepKa CTAaTHCTHYECKOH 3HAYHMOCTH
ko3(pULIHeHTa KOPPEALHH, OIIEHOK
[apamMeTpoB MOLEIH U MOJE/IM PErpeccu B
LLEJIOM C IOMOILEO t - kpuTepHsa CTeIOACHTA
u F - kpurepus duriepa.

[lapHas KOppensuns | perpeccus B MS
Excel u Eviews. /Cp/

10

OITK-1 TIK-
30

JI.1JI1.2
1.3 J11.4
N1.572.2
J12.3 J12.6
JI2.7 J13.5
J3.6
3302435056
072839

1.9

Tema «MHOXKECTBEHHAS KOPPENILna H
perpeccHa.

[ToHATHE 0 MHOKECTBEHHOH PEerpeccHH.
Knaccuyeckas JTHHeiHas MOJETb
MHOecTBeHHOH perpeccun (KIIMMP).
OliieHKa NapaMeTpoB MOJETH
MHOKECTBEHHOH JIMHEHHOH perpeccuH ¢
MOMOILBI) METOAA HAaMMEHBIIMX KBAPATOB.
CTannapTH30BaHHEIE KOIQHHIMEHTHL
perpeccu, HX HHTepripeTauys. [TapHeie 1
yacTHEIE KO3(hGHIHEHTE KOPPENALHH.
MuoskecTBeHHbIH KO3 QHLIMEHT
KOppeNnALyK H MHOMKECTBEHHEIH

k03 dHUUHEHT JETEePMHHALMH.

Orenka Ka4ecTBa MOJE/IH MHOKECTBEHHOH
perpeccuu: F — kputepuii @uurepa, t -
kpurepHi CTBIOICHTA.
MyJIETHKO/THHEAPHOCTh: TIPUYHHEL H
nocaencTers. MeTo/ibl 0O0HApYKEHHA H
yCTpaHeHHA MyJILTHKOIIHHEAPHOCTH.
Jlex/

OIIK-1 ITK-
30

JI1.1J11.2
J1.31M1.4
JI1.5J12.3
JI2.6 J12.7
JI3.2J13.5
36 210 211
212
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1.10  |Tema «MHuoxecTBeHHas KOPPEIAIHA K 2 OIIK-1 TIK-| JI1.1J11.2
perpeccHs. 30 J1.3111.4
Pacuer ¥ MHTEPIIPETAlMs MapHBIX H JI1.5J12.3
yacTHBIX K03QQHIMEHTOB KOPPEIALIHH. J2.5 2.7
OLeHKa mapaMeTpoB MOJIETH JI3.1J13.2
MHOKECTBEHHOM JTHHEHHOH perpeccht ¢ JI3.6
[TOMOIIBX0 METOAA HANMEHBIIIMX KBaJPaTOB. 326 27 38
Wx uHTEpNpEeTALHA.

PacueT cTaHapTH30BaHHBIX

k03¢ QULHEHTOB PErpecCHH, X
HHTepnpeTanys. Pacuer 1 HHTeprpeTalnsi
MHOJKECTBEHHBIX KO3 (HIIHEHTOB
KOppENALMA U AcTepMuHaliy. OueHKa
KauecTBa MOJCITH MHOMKECTBEHHOH
perpeccuu: F — kpurepuii Gumepa, t -
kputepuit CThIO/ICHTA.

MeToapl 00HAPYHKEHUA W YCTPaHEHHA
MYJETHKOJUTHHEapHOCTH. PacaeT dakropa
urnampy Bapuarn. /T1p/

1.11 Tema «MHOKECTBEHHAA KOPpesaLua | 4 OIK-1IIK- | JI1.1J11.2
PErpeccHsy. 30 J1.3J11.4
MS Excel u EVIEWS 15 OleHKH J1.5J12.2
MapaMeTpoOB MOJIENTH MHOKECTBEHHOH JI2.5 2.7
NHHEWHOH perpeccHH. JI3.3713.4
PacueT KOppensHOHHON MaTpHLBI A 23343559
BCEX TIEPEMEHHEIX, BKIFOUEHHBIX B MOJEND.

MHoKecTBeHHEIH ko3 QHIHEeHT
KOPPENAUMH H MHOYECTBEHHBIH
K03ddHUIMEHT AeTepMHHALMH, OueHka
3HAYMMOCTH TOKa3aTeneil KoppenilyH.
OmeHKa KauecTBa MOJIE/TH MHOKECTBEHHOH
perpeccuu: F — kpurepuit Guuepa, t -
kputepuil CTerOEHTA.

MeTomel OGHApYKEHHS H YCTPAHEHHA
MyJIETHKONTMHEApHOCTH. PacyeT dakropa
uHAsUMY Bapuariy. /J1a6/

1.12  |Tema «MHOKeCTBEHHAA KOPPEIALHA H 10 | OIK-1TIK- | JI1.1J11.2
perpeccHs». 30 J1.3J11.4
[ToHATHE O MHOKECTBEHHOM perpecchu. J1.5J12.2
KrnaccHueckas JTHHeHHAA MOJEIb J12.3 J12.6
MHOkecTBeHHOi perpeccuu (KJIMMP). J12.7 J13.5
Ouenka napaMeTpoB MOMIENH JI3.6
MHOYKECTBEHHOM THHEHHOH perpeccut ¢ 235403536
MOMOLIBIO METO/1a HANMEHBIITHX KBaJpaToB. 27 38 29

CrannapTr3oBaHHbIe K03 (G QUIHEHTEI
perpeccu, X uHTEprpeTauys. [lapHee 1
yacTHEIE KO3 QHIIHEHTh! KOPPEIALMH.
MHomecTReHHbLH K03QdHLHEHT
KOPPEJILIAA H MHOKECTBCHHEIH

k03¢ QULHEHT NeTePMHHALIMH.

OueHKa KauecTBa MO/IENH MHOKECTBEHHOH
perpeccun: F — kputepuit Guwmepa, t -
kpurepuit CThIOIEHTA.

My ETHKOUIHHEAPHOCTh! MPHYHHEL H
nocnenctus. Mertoapt oGHapyeHUA H
yCTpaHeHHs My/IETHKOIMHEAPHOCTH.

MS Excel u EVIEWS st OLieHKH
I1apaMeTpOB MOJIC/H MHOMKECTBEHHOH
nuneiinoi perpeccud. /Cp/
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1.13

Tema "MHOKeCTBEHHAs KOPPENALHA 1
perpeccus” (IPONOIKEHHE).
DKOHOMETpPHUYECKHE MOZeH: 00masn
XapaKTepUCTHKA, PasiHYHs
CTAaTHCTHYECKOTrO H IKOHOMETPHYECKOT0
MOAX0Ia K MOAEIMPOBAHHIO.
Crenpduxanus MePeMEHHEBIX B yPABHEHHAX
perpeccuu. OmubKku

crnieupdukaii.l eTepoCcKeIacTHYHOCT.
NPHYHUHBL K MOCIeCTBHA. MeTons!
obHapyXKeHHA H YCTPaHeHHA
retepockenactuarocTd. Tect Tonndenna-
Kgpangra, Tect Yaiita.

ABTOKOppEITALHA: TPHYKMHEL U IOCTeCTBHA.
Kpurepuii Jlapbuna- YoTcoHa.

(DUKTHBHLIE NIEpEMEHHBIE: 00IHi ciTyyai.
MHOKeCTBEHHBIE COBOKYITHOCTH
(UKTHBHBIX MlepeMeHHBIX. PUKTHBHEIE
rnepeMeHHsIe T KO3 HUHEeHTOB HaK/IOHA.
Tect Yoy. /Jlex/

OIIK-1 ITK-
30

J1.111.2
J1.3J114
J1.5J12.3
J12.6 J12.7
J13.2 JI13.5
26 210311
212

Tema "MHoOXecTBEHHAA KOppessALul H
perpeccus” .CrielupUKALIHA TEPEMEHHBIX B
ypaBHEHHAX perpeccuu. OmHOKH
crielHHUKaIIHH.

[eTepoCKeqacTHIHOCTD: MPHYHHEL X
nocneacTsuA. MeToae! 0OHapyKeHHI H
YCTpaHEeHHs reTepocKeacTHIHOCTH. Pacuer
H MHTEpIIpeTalya TECTOB Ha
retepockenactuutocTs: Nonadenna-
Ksangra, Yaiita.

Cretpduka 060611eHHOH THHEHHOH MOIENH
MHOKECTBEHHOH perpeccHu u 06061eHHOTO
MEeTo/1a HAaWMEHBIINX KBapaToB.
ABTOKOPpEJIALHA: IPHYHHEI M TIOCTEACTBHUA.
MeToasl 06HAPYKEHHS H YCTPAHEHHS
reTepockenacTHIHoCTH.Pacuer u
HHTeprperauus Kpurepus JlapOuHa-
Yotcona.

Ouenka Mofieneli ¢ QHKTHBHEIME
0OBACHAIOIMMH TIepeMeHHBIMH. TecT Hoy.
Mp/

OIIK-1 IIK-

JI1.1 1.2
JI1.3 7114
JI1.5J12.3
JI2.5 12.7
JI3.1J13.2
JI3.6
36 37 38

1.15

"MHOXeCTBEHHAs KOppenalus H
perpeccus’. CnenndrKkalis NEPEMEHHEIX B
ypaBHeHuH perpeccHi.Omubxu
crnetpd KAl BeIsBIeHHE
MYJIETHKOJUTMHEAPHOCTH H
rerepockefacTUdHOCTH B MMP.
[TocTpoeHHE BCIIOMOTATENBHbIX
PErpecCHOHHBIX ypaBHeHuUH. TecT Ha
BBIABJICHHE MYJETHKOIMHEAPHOCTH H
retepockegactuutocTd B MMP: Tect
Vaiira, VIF -dakrop u fp. /J1a6/

Or1K-1 K-
30

JI1.1J11.2
J1.3J11.4
J1.5J12.2
JI12.5 2.7
J13.3J13.4
33343539
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1.16 |Tema "MuoxecTBEHHas KOppPETALHS H 10 | OIK-1TIK-| JI1.1J11.2
perpeccus”. 30 137114
DKOHOMETPHUECKHE MOJENTH: o0as JI1.5J12.2
XapaKTepHCTHKA, PasHyYMs JI2.3 12.6
CTATHCTHYECKOTO ¥ 3KOHOMETPHIECKOTO JI2.7 N13.5
HOAX0Ma K MOAENHPOBAHHMIO. J13.6
Creuxdukaius NepeMEeHHBIX B YPaBHEHHAX 332435036
perpeccun. OmmbKy crelHpUKauH. 57 38 29
MopenupoBaHue: BIMAHHE OTCYTCTBHA
repeMeHHOH, KoTopas JOIKHA OBITh
BKJTFOYEHA; BJIMSHHE BKIIOUEHHs B MOIENb
repeMeHHOH, KOTOpas He A0JIKHA ObITh
BKJIIOUEHA. 3aMelLaolie IepPEMEHHEIE.

[eTepoCKeAaCTHYHOCTE: TIPHYMHEL H
nocnencTeud. Metons! 06HApYKeHHS H
yCTpaHeHHs reTepoCKenacTHIHOCTH. TecT
Tonndenna-Keanara, Tect Yaiira.
O6o0meHHas JuHeHHas MOJeNb
MHOKeCTBeHHOH perpeccun. O6obIIeHHBIH
METO/l HAMMEHBLITHX KBAIpaTOB.
ABTOKOPPESLIMA: TPHUHHBI ¥ TIOCNCACTBHA.
Metompl 0OHapyAKEHHA W YCTPAHEHHA
rerepockeacTHuHocTU. Kpurepui
Hap6una-YoTcoHa.

DHKTHBHBIE MEpeMeHHbIe: 001 cny4ai.
MHOKeCTBEHHBIE COBOKYMHOCTH
UKTHBHEIX NIePEMEHHLIX. DHKTHBHbIC
rnepeMeHHEIe 11 Ko2(GOUIHEHTOB HAKIOHA.
Tect Yoy.

Hcnons3osanne MS Excel u EViews st
crierpduKanuu ypapHerus perpeccun. /Cp/
Pazaen 2. «Mojenu BpeMeHHBIX PALOB»

2.1 Tema «BpeMeHHEIE PA/bI B 2 OIK-1 TIK- | JI1.1J11.2
JKOHOMETPHYECKHX HCCIENOBAHUAXY. 30 J1.3711.4
Crieuuiika BpeMEHHBIX PANOB KaK JI1.5 J12.3
HCTOYHHKA MaHHBIX B 9KOHOMETPHYECKOM J12.4 J12.6
MOIETHPOBaHHH. JI2.7713.2
OCHOBHBIE MO/IE/IH BPEMEHHBIX PANOB. /Jlex/ J13.5

36 310 311
312

22 Tema «BpeMeHHBIE PAIBI B 2 OIlK-1TIK-| JI1.1JI1.2
9KOHOMETPHUYECKHX HCCIEIOBAHUAXY, 30 JI1.3 J11.4
Cneunduka BpeMEHHBIX PAIOB Kak JI1.5J12.3
HMCTOYHMKA TaHHBIX B 3KOHOMETPHYECKOM 2.5 2.7
MOJEMHPOBAHHH. JI3.1713.2
PacueT OCHOBHBIX [10KAa3aTeNEH BPEMEHHBIX JI3.6
pAZOB. 37028 29310
OCHOBHBIE MOJIENH BpeMeHHBIX panos. /I1p/

2.3 Tema «BpeMeHHbIE PALL B 2 OIK-1IIK- | JI1.1J11.2
IKOHOMETPHYECKHX HCCIEA0BAHUAX. 30 J1.3711.4
MS Excel u EVIEWS B MonenupoBaHHH JI.5112.2
BpEMEHHBIX PANOB. J12.5 J12.7
OCHOBHEBIE NOKA3aTeNH BPEMEHHBIX PANOB. JI3.3713.4
Brissienyre aBTOKOPPENALHN: KPHTEPHH 23343539
JlapGuna-Yotcona; TecT Bpeywa- [ondpy.

[T1ab/
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2.4 Tema «BpeMeHHBIE PSB! B OIlK-1 TIK-| JI1.1J11.2
IKOHOMETPHUYECKHX HCCIIEI0BAHHAX. 30 J1.3J11.4
Criendka BpeMeHHBIX PAZIOB Kak J11.5J12.1
MCTOYHHKA JAHHBIX B 3KOHOMETPHYECKOM J2.2J12.3
MOJETHPOBAHHH. 2.4 M2.7
OcHOBHEIE MOJIE/IM BPEMEHHBIX PAAOB. J13.5 J13.6
TIpuMepsl BpPEMEHHBIX PAOB B chepe 233243536
npodeccronanbHOR aeatenbHocTH. /Cp/ 273839

2.5 Tema "BpemeHHbIE PAIBI B OIK-1 TIK-| JI1.1J11.2
3IKOHOMETPHUECKHX 30 JT1.3 7114
uccnenopanuax" (IPOJOIKEHHE). JI1.5J12.3
OcHoBHEIE MoienH Tperaa. Bribop Momeny J12.4 J12.6
Tpenaa. MHTepripeTalyd OLEHOK apaMeTpoB J2.7713.2
OCHOBHBIX MOJeneH TpeHa. JI3.5
TporHosupoBanye 1o Moenu Tperza. /Jlex/ 26 210311

3212

2.6 Tema "BpeMeHHBIE DAL B OIK-1 K- | JI1.1J11.2
3KOHOMETPHYECKHX HCCEI0BAHHAX" 30 JI1.3J11.4
OcHOBHBIE MOJE/H TpeHaa. Beibop Moxenu JI1.5 J12.1
TpeHza. PacueT ¥ HHTEPIIPETALlMA OLIEHOK 2.3 125
NapaMeTpPOB OCHOBHBIX MOJIENeH TPEeH/IA. J12.7 J13.1
TIporHo3uposanue ro Moaey Tpenna. /IIp/ J13.2J13.6

26 37 58

2.7 Tema "BpeMeHHbIE pAapl B OTIK-1ITK-| JI1.1JI1.2
3KOHOMETPHYECKHX HCCIIeIOBaHHAX" . 30 JI.3J11.4
Hcnonszosadue MS Excel u EVIEWS nis J1.5712.2
OLIEHKH MAPaMEeTPOB OCHOBHBIX MOfenei n2.5 2.7
Tpena. Beibop Momenn TpeHaa. Ji3.3713.4
HMuTtepripeTanus OLIEHOK NapaMeTpoB 233243539
OCHOBHBIX MOJIENIEH TPeHa.

[TporHozipoBaHKe Mo MOJENH TPEHA. /I1a6/

2.8 Tema "BpeMeHHbIE PSObI B OIIK-1 TIK- | JI1.1 JI1.2
IKOHOMETPHYECKHX HCCIEMOBAHUAX" . 30 J1.3711.4
OcuoBHBIE MOJIENH TpeHaa. Bribop Monenu JI1.5 J12.1
Tpenna. HuTepnpeTanys OLEHOK MapaMeTpoB J12.27J12.3
OCHOBHBIX MOAEJIeH TpeHaa. J12.4 J12.7
[TporHo3HpoRaHHE 10 MOAENH TPEHIA. JI3.5 J13.6
ABTOKOppENALAA PALOB JHHAMUKY. MeToas! D3 54 35 36
e BBIABJIEHUS H yCcTpaHeHHs. Kpurepuli 2703839
JapbuHa-Y oTcoHa.

MeTo noceA0BaTe/bHEIX pa3HoCTeH.
HMnTepnpeTanys OLEHOK MapaMeTpoB MOICIH
TpeH/a, MOCTPOSHHOH 10 MEPBBIM H BTOPEIM
pasHOCTAM.

MeTon OTKIOHEHHS YPOBHEH pana oT
ocHOBHOM TenmeHumH. /Cp/

29 Tema "BpeMeHHBIE pAabl B OIK-1TIK-| JI1.1J11.2
IKOHOMETPUYECKHX 30 JI1.3 7114
uccnenosaHnax" (npogomxenue).Monemu JI1.5712.3
TpeHIA H CE30HHOCTH. J12.4J12.6
AMAUTHBHAA H MYJBTHIIMKATHBHAA MOJCIH J2.7713.2
Tpenaa H ce3oHHoCTH. OLeHKa Ka4eCTEa JI3.5
Mozeneit TpeHIa B Ce30HHOCTH. 26
TIporHO3UpPOBAHAE TIO MOJIENIAM TPEHIA U
ce30HHOCTH. /JIek/

2.10  |Tema "BpeMeHHBIE pAJE]l B OIIK-1 TIK-| JI1.1J11.2
IKOHOMETPHUECKHX 30 JI1.3711.4
uecnenosanuax".Monenu TpeHaa u JI1.5 J12.1
CE30HHOCTH. JI2.3 J12.5
AJIUTHBHAA H MYJIBTHIUIHKaTHBHAA MOJIENH JI2.7 J13.1
TpeHna u ce30HHOCTH. OLigHKa KayecTsa JI3.2J13.6
MojieNeil TpeHa 1 Ce30HHOCTH. 263738
[Tporao3upoBaHUe M0 MOIENAM TPEHA H
cezounrocTH. /TIp/
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2.11  |Tema "BpeMeHHbie psIbl B OIK-1 K- | J1.1JI1.2
IKOHOMETPHYECKHX HCCMEe0BaHHAX 30 JI1.3711.4
Mognenu TpeHza H CE30HHOCTH. J1.5712.2
Hcnose3osarue MS Excel u EVIEWS s 2.5 12.7
OIEHKH Mojeeil TpeH/1a ¥ Ce30HHOCTH. JI3.3 7134
AIMUTHBHAA ¥ MYJIbTHIUTHKATHBHAA 53 24 35099
MOZIETH TpeHna 1 ce30HHoCTH. OLeHKa
KauecTRa MOJENel TpeHa M Ce30HHOCTH.

[IporHO3MPOBAHKE MO MOMENAM TPEHIA H
CE30HHOCTH.
[T1ab/

2.12  |Tema "BpemeHHbIE PAMBI B OIK-1TIK-| JIL.1JI1.2
IKOHOMETPHYECKHX 30 JI1.3 J11.4
uccnenosanuax " .Moenu TpeHaa 1 JI1.5 J12.1
CE30HHOCTH. 2.2 712.3
AIOATHBHAA W MYJTBTHIUTHKATHBHASA J12.4 J12.7
MoIe/H TpeHsia U ce3oHHOCTH. Bribop JI3.5713.6
MOZenH. BrlsBneHHe CE30HHOH 1 233435096
TPEHNOBOI COCTARNANMMX MOJIeNneH 3738099

TpeH[Ia ¥ Ce30HHOCTH. OLEeHKa Ka4ecTsa
MoJiesel Tpena i Ce30HHOCTH.
[TporHo3WpOBAHKE 10 MOZEIAM TPEHA H
cesouHocTH. /Cp/
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2.13 | TeMbl H BOIPOCEI, OTPENIENAEeMEIC 12 | OMK-1TIK- | JI1.1JI1.2
TPENOABATENEM C YUETOM HHTEPECOB 30 J1.3 1.4
CTy[eHTa JI1.5J12.1
ITpumepHsIe TeMbl pedepaTos: JI2.2 J12.3
1.01HOMepHOE HOPMATTBHOE J12.4 712.5
pacrpeieNeHHe | CBS3aHHbIE C HAM XH- J12.6 N12.7
KRaJparT pacnpenesieHue, pacipeneneH i JI3.5 3.6
CrsiopenTa 1 CHenekopa-Ouiiepa, X D3 34 25 36
OCHOBHBIE CBOMCTEBA. 37 238 39

2.CraTtucTHYeCcKoe OLeHHBaHKe. Todeunsie
oneHkH. JIHHeHHOCTh, HECMELIEHHOCTD,
3()eKTHBHOCTB M COCTOATENEHOCTD
oLeHOK. [[pHHIHN MaKCHMAaTTEHOTO
npasRononodus.

3.CTaTHCTHUECKHE BEIBOIBI M IPOBEPKA
CTATHCTHYECKHX rumnotes. Owudky 1-ro |
2-ro poja. YpoBeHb OBEPHA H MPOBCpKa
3HAYMMOCTH. MHTepBa/ILHEIE OLICHKH,
noeepuTeNbHBIT uHTepBan. Kpurepuu
Heitmana-[TupcoHa, HaliksucTa-
Muxaitnosa, Konmoroposa-CMHpPHOBA.

4 Pazno)eHHe CyMMEBI KBaIpaTOB
OTKIOHEHHMH. J{HCIIePCHOHHEIH aHANH3.
CrerneHb COOTBETCTRHA TMHHK PerpeccHi
uMeroluMcs aaHHeM. Koaduunent
neTepMHMHALHH M €70 CBOHCTBA.
5.Knaccuueckas THHEHHas perpeccus s
ciydas OfHOH OOBACHAIOIIEH nepeMeHHOH.
CTaTHCTHYECKUE XAPaKTEPHCTHKH
(MaTeMATHIECKOE OKMIAHHE, TUCTIEPCHS H
KOBapHallys) olleHoK napameTpos. Teopema
Taycca- Mapkosa.

6.JlpenmonoxeHie 0 HOpMaJIbHOM
pacTpeneneHHH CiIyHaiHoH onOKY B
paMKax KIacCHUecKoi THHeHHOH
PErpeccHH M ero CleaCTBHA.
JloBepHTENBHEIE HHTEPBANBI OLEHOK
[apaMeTpOoB ¥ MpoBepKa THmoTes 00 HX
3naupMocTH. [IpoBepka afeKBaTHOCTH
perpeccu. [TporHo3upoBaHUE 110
PErpeccHOHHOH MOJIENH H ero TOYHOCTD.
7. MeTomonorus 3KOHOMETPHIECKOro
MCCITeIOBAHKS Ha NPUMepe JMHEHHOH
perpeccHH [yA ciydas olHOH
o6bacHsatomei nepementol. OcoGeHHOCTH
NpeacTaBleHUs pe3ylbTaToB
PErPECCHOHHOTO aHAH3a B OJIHOM H3
OCHOBHBIX JKOHOMETPHUECKHX ITAKETOB.
8.0coGeHHOCTH perpeccHy, NPOXOsILei
yepes Hauano KoopauHar (6e3 cB060AHOTO
yrrena). Bauauue H3MeHeHus maciuraba
H3MepeHHs [ePEMEHHBIX Ha

k03() PHIIHEHTEI PETPECCHH.

9.MeTo/ MaKCHMAJILHOTO [IPaBAOnoa0GHs.
CpasHenue oueHok MHK u MeToa
MaKCHMAIBHOTO HPaBIONoA00Hs pH
HOPMANLHOM PacTpee/IeHHH OLIHOOK B
KIIACCHYECKOH JIHHEHHON perpeccht.
10.MHoxecTBeHHAA JIMHEHHas perpeccHs.
MarpuuHas 3amuck 3KOHOMETPHHYECKOH
monemu i oueHok MHK. KoaddrupeHt
MHOKeCTBeHHOH JeTepMHHAITHH,
CKOPPEKTUPOBAHHEIN HA YHCIIO CTEMeHeH
cBoGonbL

11.MHuoroMepHOE HOpMANEHOE
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pacnpezieneH e H ero IoTHOCTh
pacnpeneneHna. MareMaTH4eCKoe
0XUaHME B KOBapHaLMOHHAA MaTpHla
nuHelHOro TpeobpazoBaHis MHOTOMEPHOTO
HOPMaJIbHO PacnpeiesieHHOro BEKTOpa.
PacnipefiesieHie HEKOTOPBIX KBaIPaTHIHBIX
(opM OT MHOFOMEPHOTO HOPMANIEHO
pacnpe/ie/IEeHHOTO BEKTOpa.

12.ITpoBepKa 3Ha4UMOCTH K03 PpHLUHEHTOB
M aneKBaTHOCTH MOJIENH B MHOKECTBEHHOH
nuHelHoM perpeccuu. [locTpoeHne
TOBEPHTE/BHBIX HHTEPBATOB M 00MIacTel
s k03¢ GUUHMEHTOB PErpecCcHH.
[poruozupoBaHue B MOAEITH
MHOKECTBEHHOM TUHEHHOH perpeccHH,
BEPOATHOCTHBIE XapaKTePHCTHKH TPOTHO3a.
13.OyHKIHOHAIBHEIE IPe00pasoBaHus
TepeMeHHBIX B JTHHEHHOM perpecCHOHHOM
mopnenu. Jlor-nuHeiHas perpecchs, Kak
MOJIENb C IIOCTOSHHOM 31aCTHYHOCTBEO.
Momnens ¢ NOCTOAHHBIMH TEMIIAMHU pocTa
(momymorapuMH4ECKas MOJEIB).
DyHKIHOHANLHEIE MTPeobpasoBaHis TIpH
NOCTpOEHHH KpUBbIX DuIIHIICE H DHIens.
TToNMMHOMHANBHAA perpeccus.
14.®uxtuBHbe (dummy) nepeMeHHEIC B
MOJIe/IH MHOYKECTBEHHOH JTHHEHHOH
perpeccun. [IpoBepka CTPYKTYPHBIX
U3MEHEHHI! M CpaBHEHHE JIBYX PETPECCHH ¢
MOMOLIBI0 (DHKTHBHBIX [TEPEMEHHBIX.
AHanuz ce30HHOCTH. JIMHAMH3aLHA
K03(Q(HIMEHTOB JHHEHHOH PETPECCHH.
15.ITpoBepka o6LieH TuHEHHON rHMOTE3bI O
K03(HIIMEHTAX MHOKECTBEHHOMN THHEHHOH
perpeccun. Perpeccus ¢ OrpaHHYEHHAMH HA
napameTpel.

16.ITonsaTHe 06 aBTOKOPPEIALHH OCTATKOB.
JIKOHOMHUYECKHE MPHYHHBI ABTOKOPPENATIHH
octaTtkoB. TecT cepui. CTaTHCTHKA
Nap6uHa-Yorcona. OGo06IEHHEIH METON
HaUMEHBIIHX KBAJIPaTOB Ui OLIEHKH
perpeccHy npy HaMHYHY aBTOKOPPEIIIIMY.
[Ipouexnypa Kokpena-Opkarra.
Ieyxwmarosas npoueaypa JapGuna.
17.PerpeccHOHHbBIE AHHAMHYECKHE MOMIEIH.
ABTOperpeccus 4 MOZeIb C
pacnpeeneHHBIMH JTaraMH. AJanTHBHES
0YKHIAHHA.

18.I'etepockenacTHunocTb. [TocnencTaus
reTepockenacTMYHOCTH na oueHok MHK.
[pu3HAKH MPHUCYTCTBHA
retepockenactiuHocTH. TecTsl BpoHina-
[arana, Tongenna-Keanara, ['neitsepa,
CrnpMeHa.

19.B3BelleHH bl METOL HAUMEHBIITHX
KBajparos. Beidop "HaMTydIuei" MoaenH.
Ommbka crienHpHKanHi MOJETH.
T[IpomyLieHHbIE H H3TUIIHHE IEPEMEHHBIE.
20.MyJIETHKOUTHHEAPHOCTE JAHHBIE U
MOCEACTBHA 3TOrO /1A OLIEHOK NapaMeTpos
perpeccHOHHOIM Monenu. MaeansHas H
NpaKTHYECKas MyIbTHKOIIIHHEAPHOCTE
(KBa3HMYJIBTHKOJUTHHEAPHOCTE).
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TokazaTeny CTeNneHH
MYTETHKOMTHHEAPHOCTH.
BcrnoMoraTensbHEIE perpeccui. MeTomst
60pB6BI ¢ MYTETHKOJUIMHEAPHOCTRIO /Cp/

2.14 [Dx3amen/ 5 36 |OINK-1TIK-| JI1.1J11.2 0

30 13114
JI1.5 1121
J2.2J12.3
J12.4 J12.5
J12.6 J12.7
JI3.1J13.2
J13.3J13.4
JI3.5 J13.6

21323324
2536 210

311

5. ®OH/I OHEHOYHLIX CPEJACTB

5.1. MOH/ OLIEHOYHBIX CPEACTS ISl IIPOBeeHHA MPOMEKY TOTHOH ATTeCcTAlNH

TIEPEYEHb BOITPOCOB JJIS ITIOATOTOBKH K 3K3AMEHY

1.0npenenenne SKOHOMETPHKH. DKOHOMETPUKA H SKOHOMHYCCKAd TEOPUA. DKOHOMETPHKA W CTATHCTHKA. DKOHOMETPHKA 1
SKOHOMMKO-MaTeMaTHIeCKHe METOBL.

2.OCHOBHBIE TPy SKOHOMETPHYECKHX MOZETIEH.

3. THrel JaHHBIX. DTalbl YKOHOMETPHYECKOT0 MOAETHPOBAHHA.

4.YpaBHEHHE PETPECCHH, ET0 CMBIC/ H Ha3HAYEHHE. MnTeprpeTamys NapaMeTpoB MOMIENH NapHOH JMHelHOH perpeccui.
5.ITpocteiimpe MozenH perpeccuu. Beibop THna MaTeMaTHYecKol QyHKUMHK IPH MOCTPOEHHH MOJIENH PErpecCcHH.
6.Mcrosib30BaHue METOAa HAHMEHBIIMX KBaAPATOR /I OLEHOK apamMmeTpos MOACIH MapHOH JIMHEHHOH perpeccHH.
7.Ycnosua TeopeMsr [aycca-Mapkosa.

8. Koppensiusa  kosapuauus. KosdUIEeHTE KOBAPHALMH, KOPPEALIMH, ACTEPMHUHALIH. Wx uHTEpIIpeTaly.

9.YacTHble K03DHIMEHTE! KOPPENALMH. FIX HHTEPIIPETALHA.

10.Toueunsle ¥ HHTEPBATLHBIE OLIEHKH KoaddHIreHTa KOPPETALHIH B reHepasbHOH COBOKYITHOCTH.

11.ITpoBepKa CTATUCTUIECKOH 3HAYMMOCTH OLICHOK MapaMeTpOB MOJIENH PETPECCHH: t - kputepuii CTRIOMIEHTE.
12.ToweuHple H MHTEPBANBHBIE OLIEHKH MTAPAMETPOR MOJIENH PErPecCcHH.

13.IIpoBepka CTaTHCTHYECKOH 3HAUHMOCTH YPABHEH!A PErpeccHi B LIE/IOM: F - xputepuii @uniepa.

14 Moenb MHOeCTBEHHOI THHel oM perpeccuu. MHTeprperalia napaMeTpos MOIEIH MHOKECTBEHHOH THHEHHOH perpeccuH.
15.To4euHsli U HHTEPBANBHBIH MPOrHO3 HHAMBHAYAIBHOTO 3HAYCHHA 3aBHCHMO# nepeMeHHOMN.

16.ToueuHblH ¥ HHTEPBANLHELH IPOrHO3 CPEIHEr0 3HAUCHHA 3aBHCHMOIt NepEMEHHOH.

17 MyAETHKONMHHEAPHOCTh, [IPHYHHEL H IOCISACTBUS MYJIETHKOUIHHEAPHOCTH.

18.Crioco6hl 0GHAPYKEHHS M YCTPaHEHHA MYTbTHKOJUTHHEAPHOCTH.

19.CrenudHKanis MOJEIH PErPeCCHH.

20.I'eTepockeacTAYHOCTE. [IPHYMHEL H NOCIIENICTBHS [ETePOCKeNacTHIHOCTH.

21.Criocofisl 0OHApYKEHHA M YCTPaHEeHHs IeTepoCKefaCTHIHOCTH.

22.CTaHapTH30BaHHbIE KOI(HLUHEHTEl PErPECCHH, HX HHTCPIPETALHA. 23.KoathdpuiHeHTsl 3MaCTHYHOCTH, HX HHTEPHPETALHA.
24 MHOeCTBEHHBIH K03 HIMEHT KOPPENAIMY ¥ MHOKECTBEHHEIH Kko3(hHIMeHT neTepMUHALMHE. HMcnpasieHHbIH KoadQuiHeHT
JeTepMHUHALIMH.

25.TlpuMeHeHHe F — KpuTepHs ®umepa u t - kpurepys CTHIONEHTA [UTA MPOBEPKH 3HAMHMOCTH OLICHOK MOTIE/H MHOKECTBEHHOH
perpeccHH.

26.duKTHBEHbIE TIepeMeHHble. Mx nasHauenue. 27. MHTepnpeTali napaMeTpoB MOJIEIH ¢ (HUKTUBHBIMH TIEPEMEHHBIMA.
28.ApTokoppeniuus. [IpHYUHEI i TIOCNCACTBHS ABTOKOPPEIALKH.

29.Crioco0nl 06HApYKEHHs H yCTPaHeHHA aBTOKOPPEIIALHH.

30.BpeMeHHBIe psilibl, HX BUABI, OCHOBHBIC [I0Ka3aTeMH BPEMEHHBIX PALOB. 31.Buasl koebIeMocTH ypoBHEH BpeMEHHEIX PANIOB.
32 TTpocTeiimme MozeH Tperaa.Beibop MOae/H TpeH a. I[Tepeble H BTOPBIE PA3HOCTH.

33.ITousTue Moaeneit TPeHIa U Ce30HHOCTH. 34. AZUIMTHBHBIE H MyJIbTHIDTHKATHBHIC MOJIEITH TPEH[Ia U CE30HHOCTH.

5.2. MOH OLEHOYHBIX CPENCTB JIS IPOBeleHHs TEKYUIero KOHTPOJIs

CTpyKTypa U cozepkanue QoHza OLEHOUHBIX CPE/ICTB [PEACTABICHE B [punosxernd 1 k pabodeli nporpaMMe AUCUHIITHHEL

6. VAEBHO-METO/JMYECKOE U HH®OPMAIIHOHHOE OBECIIEYEHHE JAUCIHAIIAHD (MOAYJIA)

6.1. PexoMeHayemMasl JINTEPATYPa

6.1.1. OcHoBHasi THTEPATYpA

ABTOpEL, COCTABHTENH 3arnaeue WsparenscTro, ron | Konuu-go

JI1.1 |Enuceera H. K. DkoHoMeTpuKa: yued. [ OakanaBpHaTa H MarHCTpaTypsl M.: KOpaiir, 2016 60
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ABTOpBI, COCTABHTENH 3arnasue H3paTenscTBo, 1o Konuu-Bo
JI1.2 |AiiBazan C. A., TTpukiiagHas CTATHCTHKA U OCHOBBI 9KOHOMETPHKH: M.: FOHUTH, 1998 44
MxutapsH B. C. Yueb. nocobue
J11.3 |Kpemep H. 111, TTytko b.| SxOHOMETpHKA! yueb. nns By30B M.: OHUTH- 295
A., Kpemep H. 111 JAHA, 2008
J11.4 [Marayc £ P., Katenues |9KOHOMETPHKA: Haganeusiii kype: Y4e6. mocobue M.: Heno, 1998 87
I1. K., Mepecenxnii A. A,
JI1.5 |Banaun K. B., BeicTpos | DxoHoMeTpHKa: yueGHOE mocobHe Mockea: IOHHuTH- http://biblioclub.ru/-
0. ®@., Coxonos M. M. Iana, 2015 HeorpaHH4eHHBIH
OOCTYIL ANA
3aperucTpHpPOBAHHBIX
NoNB30BaTENEH
6.1.2. lono/IHATEILHASA JHTEPATYPa
ABTOpEI, COCTABHTENH 3arnaBue H3znarensctBo, rox Konuy-go
J12.1 |[epecenkuit A. A. SKkOHOMETPHYECKUE METOMIB! B IHCTAHIIHOHHOM M.: U3nart. noM 20
aHAH3E [AeATENBHOCTH POCCHICKUX OaHKOB Brici. LK.
IKOHOMHMKH, 2012
J12.2 |Apxenosckuii C. B., DKOHOMETPHUECKOE MOJIETMPOBAHHE C Pocroe v//I: M3p-ro 95
Topomosa T. B. MCIIONB30BAHMEM [AKETOB MPUKIAAHEX nmporpamm:  |PTDY (PUHX), 2015
METOH, YKazaHMs K BHINONHEHHIO abopaTop. paGoT
J12.3 |Adipassn C. A., Firanosa | DxoHoMeTpuKka: ydaed. mocobue Iiis By30B M.: Mapxer JIC, 100
C.C. 2007
J12.4 |Apxenosckuit C. B., CraTMCTHYECKHE METORI IPOrHo3upoBanus: Yueb. |Pocros u/[I: M3z-B0 42
Momuanos K. H. nocobue PI'3V "PUHX",
2001
J12.5 |Enuceera M. K. TTpaKTHKYM TI0 IKOHOMETpHKE: yueb. mocobue ais M.: ®duHAHCEH U 96
BY30B cratucTHka, 2007
JI12.6 |Mxurapss B. C. DkoHOMETpHKA: yueb. It BY30B M.: TITpocnekr, 2008 31
J12.7 |Tlytko B. A., Kpemep H. |OxonomeTpHKa: yueOHHK Mockea: FOHuTH- http://biblioclub.ru/-
111., Kpemep H. II1. Hana, 2012 HeOoTpaHHYEHHBIH
JOCTYN Ans
3aperucTPHPOBaHHBIX
TMOJIb30BATENEH
6.1.3. MeTomu4eckue paspaboTku
ARBTOPBI, COCTABHTENH 3arnasue HzparenscTrO, rog Komma-go
JI3.1 |Apxenosckuit C. B. DkoHoMeTpUKa QHHAHCOBEIX PHIHKOB: METO. Poctoe H/[1: M31-BO 93
YKa3aHHd M0 U3YYSHUIO JUCILMIUIHHEL PIDY (PHMHX), 2015
J13.2 |MBamenko 0. K., PerpeccHOHHBIN aHATH3: yued. nocobue Pocror w/[I: U3n-o 64
TMonskosa E. M. P2V (PUHX), 2016
J13.3 |Apmenosckuii C. B, Sxonomerpuka B EVIEWS: npakTukyM Pocros u/[1: U3n-Bo 10
Toponosa T. B. PT'3Y "PUHX",
2010
JI13.4 |Momnuanos K. H., KoMIBIOTEpHEIH MPaKTHKYM 110 HavausHoMy Kypey — (Pocror w/[l: M3n-eo 50
Cepacumosa U. A. skoHoMeTpHKH (peanusaius Ha EVIEWS) PI2Y "PUHX",
2001
JI3.5 DxoHOMETpUKa: MeTo. pEKOMEHIALIHH 1O U3YYEHHIO Poctos w/: M3n-Bo 10
Kypca POV "PUHX",
2001
JI3.6 DKOHOMETpHKa: MeToz. yKka3zaHus no BeinonHenmio  [Poctos w//l: M3n-Bo 20
KOHTpPOTBHOM paboTEI PTDY "PUHX",
2001
6.2. IlepeueHn pecypcoB HH(OPMALIMOHHO-TETeKOMMYHHKALHOHHOH ceTu "HHTepHer"
D1 |Bassl nasHHEX GenepanbHOHR ciry:kOBI FOCY IAPCTREHHOH CTATHCTHKA.

http://www.gks.ru/wps/wem/connect/rosstat_main/rosstat/ ru/statistics/databases/

32 |Crarucruxa LlenTpansHoro 6anka Poccuiickod Denepanuu, http://www.cbr.ru/statistics/

23 [Poccus B imdpax — 2016. http://www.gks.ru/bgd/regl/b16_11/Main.htm

D4 |Poccuiicknit crarucTuueckuii exxeronank — 2016.
http://www.gks.ru/wps/wcm/connect/rosstat_main/rosstat/rufstatistics/publications/catalog/d()gI 135087342078

35 |Cratuctnueckoe oGospenue -2016. http://www.gks.ru/bgd/regl/b16_06/Main.htm




26 |DxonoMerpuka : yueGuuk / K.B. BaniuH, B.H. bamuisikos, H.A. Bpei3raios u fp. ; mox pea. B.b. YTkuHa. - 2-e m3n. - M. :
M3/1aTeNbCKO-TOProBas Kopnopaius «/{alkos | K®», 2017. - 562 ¢. : un. - Bubnuorp.: ¢. 473-477. - ISBN 978-5-394- 02145-9
: To e [DmexrporHbiit pecype]. - URL: ht‘tp://biblioclub.ruf'index.php?page=book&id=452991

77 |Kypuan «[IpuxianHas SKOHOMETPHKAN. DIEKTPOHHEIH pecype http://www.appliedeconometrics.ru/

38 |KsanTHis. MexIyHapOAHbli 3KOHOMETPHUCSCKHH Ky PHAIL [DnexTpounsrii pecypc]. - URL: http://quantile.ru/

29 |Eviews. DxoHoMeTpuueckuit maket Eviews. http://www.eviews.com/home.html

310 |Hocko, B.I1. Dxonomerpuka : yuednuk / B.IL. Hocko § Poccuifckas akaJeMHa HapoIHOTO X035HCTBA U roCy1apCTBEHHOH
citysk6e1 nipu TTpesnnente Poccuickol denepaly. - M. : Usnatensckuit oM «flemo», 2011, - Ku. 1. - Y. 1,2. - 673 ¢. : 1. -
(Axamemuueckuil yuebHuK). - BHOM. B KH. - ISBN 978-5-7749-0654-3 ; To e [Dnexrponusiii pecype]. - URL:

511 [Hocko, B.I1. 3xoHOMETpHKA : YYEOHHK / B.I1. Hocko ; Poccuiickas akaIeMHs HapoJHOTO X03AHCTBa U rOCYZapCTBEHHOH
cny:x6b1 ipu [NpesuneHte Poccuitckoii Geneparuy. - M. : H3narensckuit noM «lenoy, 2011.-Kn.2.-4.3,4.-577 c. 1 un. -
(Axamemmueckuii yue6HuK). - BubIL. B KH. - ISBN 978-5-7749-0655-3 ; To %e [DnekrponHsi pecypc]. - URL:

512 |Iytko, B.A. DxoHomerpuka : yuebnuk / B.A. ITyTko, H.ILL Kpemep ; non pex. HILL Kpemep. - 3-¢ u37., nepepabd. u Jo1. - M.

- JOuuTu-ana, 2012. - 329 c. - (3omoTo# HOHA POCCHHCKHX yuebnukor). - ISBN 978-5-238-01720-4 ; To xe [@nexTpoHHbIH

pecypc]. - URL: http://bibliocl ub.ru/index.php?page=book&id=118251

6.3. Ilepeuens nporpaMmuoro obecrnedeHust

6.3.1|MS Excel

6.3.2|EViews 6.0

6.4 Mepeyenb HHMOPMAHMOHHEIX CIPABOYHEIX CHCTEM

6.4.1|MIIC «KoHCYNBTAHT +»

= MATEPHAJIBHO-TEXHHUYECKOE OBECIHEYEHHE JUCUATUIHHBI (MOIYJIA)

7.1|TloMelmenns Ans NpOBEICHHS BCeX BUAOB PAGOT, MPEayCMOTPEHHBIX Y4EOHBIM MTaHOM, YKOMILIEKTOBAHD HeoOX0oauMOon

CrICUMATH3HPOBaHHOMH yueGHOH MeOenbio H TEXHHUECKHMHU CPelIcTRAMH 06yuenns. JInsa NpoBEIeHNA NEKLMOHHBIX 3aHATHH
HCTIONB3YETCA IEMOHCTPAHOHHOE 060y I0BAHHE. Jla6opaTopHsle 3aHATHS POBOAATCA B KOMIBIOTEPHBIX KIaccax,
paGoure MecTa B KOTOPBIX 060PY/I0BaHEI HEOOXOMUMEIMHU THLCH3HOHHEIMH MPOrPAMMHEIMH cpencTBaMH H BEIXOIOM B
HHTepHer.

8. METOANUYECTKUE YKA3AHNS JIIS1 OBYYAIONIHXCH 10 OCBOEHHIO JHCHHAILIHHBI (MOIY.JIs)

MeToaHIECKHE YKa3aHHs 10 OCBOEHHIO AMCLMILTHHEI NpefcTaBens! B [IpuiokeruH 2 paGodeii mporpamMMe THCIHITHHEL
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Mertonuueckue ykazaHus MO OCBOCHHIO AUCHMILIMHBL «DKOHOMETPUKA» aIPECOBAHBI
CTyZeHTaM Bcex GopM 0OydeHHs.

YueOHBIM TIAHOM IO CHENHATBHOCTH IIOJIFOTOBKM  «DKOHOMHYECKAsT 0E301IaCHOCTEY
HIPEeIyCMOTPEHEI CISAYIOIHE BUIL 3aHITHIA:

- JIEKITHH;

- IPaKTHYECKHE 3aHATHS,

- J1abOpaTOPHBIE 3aHSTHSL

B Xome ImeKNMOHHBIX 3aHATHIi PacCMaTpUBAIOTCA  TEOPETHHYECKHE  BOIPOCHI
OKOHOMETPHYECKOTO MOJICTHPOBAHNS | NPAKTHYICCKUE TPHMEDEL peanu3alui METO/0B, NAIOTCs
PCKOMCHIAIMH JULSL CAMOCTOATEIBHOA pabOThI H MOATOTOBKE K IIPAKTHYECKHM 3aHSTHSIM.

Tema 1. «Ilpenmer u 3amaum Kypcay. Ilpu u3ydeHus BOIPOCOB TEMBI CTYIEHTE CAMOCTOSTENEHO
AOTDKHBI: H3Y9ATh METOJOJNIOTAYECKHE  BOIPOCKH! IOCTPOCHHS! 9KOHOMETPHYECKAX MOJIEIe;
0030p OCHOBHBIX METOIOB. HCIIOTB3YEMBIX IIPH IIOCTPOCHHH SKOHOMETPHUECKHX MOJIEIIE.

Tema 2. «llapras xoppensmus u perpeccusy. Ilpy w3y4eHMM BOIPOCOB TEMBI CTYIEHTHI

CaMOCTOSITENBHO  IOJDKHBL ~ M3YYHTh  IPEOIOCBUIKH  METOJa  HAHMEHbIIHX KBaJpaToB;
AOBEPUTCIBHBIC ~ MHTEPBAllbl I 3aBHCHMOM  IIEpEMEHHOI; UHTEPBAIIBHEIE  OIIEHKH
KO3 PUIHEHTOB YPAaBHEHHS PETPECCHH.

Tema 3. «MHOKeCTBeHHAS KOPPETAIUS 1 perpeccusy. IIpu u3yderyy ROIPOCOB TEMEI CTYIEHTEL
CAMOCTOATCIIBHO  IOJDKHBL:  M3YYHTh NPOBEPKY  BBIIONHHMOCTH — IIPEIIOCHUIOK MeTona
HaUMEHBIITHX KBaZpaTOB; MHTEPBAJIbHBIC OLEHKH KO3 GUIMEHTOR TeOpPETHIECKOTo YPaBHEHHS
MHOKECTBEHHOU perpeccu; GUKTHBHEIE IEpeMEHHBIE B PErPECCHOHHEBIX MOJIEISIX.

Tema 4. «Bpemennsie psasl B OKOHOMETPHHUECKHX HCCENOBAHUAXY. [IpH H3yweHnn Bompocor
TCMBL - CTYACHTBI  CaMOCTOSITENILHO  NOJDKHBL: M3YYHTh BOIPOCHl MOJETHPOBAHHS TEHJICHIIHH
BPEMEHHOIO  psjla TIPH HANMYMM CTPYKTYPHBIX H3MEHEHHI; IpHMeHeHHe (UK THBHBIX
IIEPEMEHHBIX 11 MOJICIIMPOBAHHS CE30HHBIX KOJIeOaHMi.

B xoze npaxTEueckux u 1abopaTOPHBIX 3aHATHIL YIIYOISIOTCS B 3aKPEIISIOTCS 3HAHMS

CTyACHTOB IO DIy PACCMOTPEHHBIX Ha JIEKIHIX BOIIPOCOB, Pa3BHBAIOTCS HABLIKH
TPHMCHCHHS TCOPETHYECKHX 3HAHMHA K PENEHHIO MPAKTHYECKHX 3a/1a4.

[Ipu OATOTOBKE K IPAKTHIECKHUM H MabOPaTOPHBIM 3aHATHAM KayKIbIH CTYJIEHT HOJDKEH:

— M3YHMHUTh PEKOMEHIOBAHHYIO y4eOHYIO JIHTEPaTypy;

— U3YYHTh KOHCIEKTHI JIEKI[HI;

— IOATOTOBHTE OTBETHI HA BCE BOIIPOCH! [0 H3Y4aeMOH TeMe;

—IHCbMCHHO PEINHTh [OMAIHHE 34JaHus, pPeKOMEHIOBaHHLIE HpeHOﬂaBaTeJIeM 1pH
H3YYEHHH KaXKIOH TeMBL

[To cornacoanmio ¢ mpenoasarenem CTYIECHT MOXXET NOATOTOBHTE pedeparT mo Teme
3aHATHSA. B mpomecce moaroTtoBkm k IPAaKTHYECKMM H JIaOOpaTOPHBIM 3aHATHSIM CTYAEHTEI
MOTYT BOCIOJIL30BAaTECS KOHCYJIBTAIHSIMHE IIPENOABATEs.

Bompockl, He paccMoTpeHHEIE Ha JCKIUAX, TPAKTUICCKHX U JIAOOPATOPHBIX 3aHATHIX,
JOIXKHBI  OBITh  M3Y4eHBI CTyIEHTAMH B XOJE CAMOCTOSTEBHOM pabotel. KonTpoms
CaMOCTOATENIbHOH PabOTHI CTYAEHTOB Haj ydeGHOIM IIPOTPaMMOM Kypca OCYIIECTBISETCS B
XOI€ 3aHATHH METOJIOM YCTHOTO OMpOCa WITH IIOCPE/ICTROM  TeCTHPOBaHHA. B mporecce
CaMOCTOATENIBHOH ~ pabOTBl  KaXIBIA  CTyIZeHT o6s3an IpOYUTaTh OCHOBHYI0 M 1O
BO3MOXXHOCTH JIOTIONHUTENBHYIO JIMTEPATYpy 10 H3ydaeMoi TeME, IOOIOJIHHUTh KOHCIEKTHI
JIEKIMH HEJOCTAIOIIHM MAaTepHaIoM, BBITHCKAME M3 PEKOMEH/IOBAHHBIX [IE€PBOHCTOYHHUKOR.
BbilenuTs HeNOHATHBIE TEPMUHBI, HANUTH MX 3HAYCHHE B SHUMKJIOIETHYECKHX CIOBAPSX.
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Ilpr peammsanuu pasmUUHBIX BHIOB y4eOHOH paboThl MCHONB3yIOTCS pasHooOpaszHble
(B T.u. MHTEPaKTHBHEIE) METOMEI 00y4eHHs, B 4YacTHOCTH: HHTEPAKTHBHAS JOCKA JUIs
[IONTOTOBKY M IIPOBE/ICHHS] TCKIIHOHHBIX X CEMUHAPCKAX 3aHSTHIL.

Jis moxrotoBkm k 3amsTHsM, TCKYIEMY KOHTPOIIO ¥ IPOMEKYTOYHOH aTTecTamuu
CTYNIEHTBI MOTYT BOCIIONIB30BATBCH JNIEKTPOHHOH GubIHoTeK0d BV3a http://library.rsue.ru/ .
Taxxe obyuaromuecs MOTYT B34Thb Ha JIOM HE0OXOIUMYIO JUTepaTypy Ha aboHeMmeHTe
BY30BCKOH OHONHOTEKH HIIH BOCIONB30BATHCS YHTABHEIME 3ATAMI By3a.




