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Pabouas mporpamma qUCHUIUIMHBI pa3paboTaHa B COOTBETCTBUH C

—IlocranoBnenuem IlpaBurensctBa PD «OO0 yrBepkaeHuun [lonoxkeHuss 0 MOArOTOBKE HAy4YHBIX W Hay4dHO-
MeIarOrMuecKuX KaapoB B acupanType (aaproHkrype)» ot 30 HosOps 2021 r. N 2122;

—Ilpukazom MunucrepcrBa obpazoBanusi «O0 yTBepkKIeHHH (heAepalbHBIX TOCYIapCTBEHHBIX TPEOOBAaHUH K
CTPYKType€ IPOrpaMM IOArNOTOBKHM HAayUHBIX M HayYHO-IIEJArOrMYECKUX KaJpoB B aCHUPAHType (aIbIOHKTYypE),
YCIOBUSM HX pealn3alid, CPOKaM OCBOEHMS OSTHUX IPOrpaMM C YYETOM pa3iIUyHbBIX (GopM oOyueHus,
00pazoBaTENbHBIX TEXHOJOTHH W OCOOCHHOCTEH OTHEIBHBIX KaTerOpuil acmUpaHTOB (aabIOHKTOB)» OT 20
okTs10pst 2021 1. Ne 951;

—TpeboBaHusiMEM K OCHOBHBIM IpOrpaMMaM TIOATOTOBKM HAYYHBIX M HAyYHO-TIEIArOTMYECKUX KaJpoB,
CaMOCTOSITEJIbHO yCTaHABJIMBAEMbIMH B MOCKOBCKOM TOCYJapCTBEHHOM YHHMBEPCUTETE, YTBEP)KIECHHBIMU
npuka3zom pekropa MI'Y 24 nos6ps 2021 r. Ne 1216 1.5

—[lacmopToM Hay4yHBIX CHEUHUATBHOCTEH HOMEHKJIATYpPhl HAYYHBIX CIEIHAIBHOCTEH, TIO KOTOPBIM
MIPUCY’KJIAIOTCSI YUCHBIE CTETCHH, YTBEPXKICHHOW MpuKa3oM MUHHCTEPCTBA HAYKH M BBICIIETO OOpa30BaHUS
Poccuiickoit ®eneparuu ot 24 dgespans 2021 . Ne 118 u np.

1. Kparkas aHHOTanus:
Ha3panue mucuuniamnubl: MaremMaTnyeckiue METO/Ibl 5KOHOMUYECKOTO U CTPATErMUeCcKOTo aHalln3a

He.ﬂb H3YyYCHUHA TUCHUIIIMHBI — H3YUCHUC 3KOHOMHKO-MATEMATHYCCKHUX METOJAO0B, IMOJYUUMBIIUX IMHPOKOC
pacmpocTpaHeHHe W TPU3HAHWE B COBPEMEHHOM TMPAKTHKE SKOHOMHUYECKOTO W CTPATETUYECKOTO aHaju3a.
OBJ'Ia)IeHI/Ie MCTOAAaMU W HMHCTPYMCHTAMHU aHaJIn3a peFHOHaHBHOﬁ n OTpaCHeBOfI OKOHOMHMKHU IMpEAnoaaract
HAINYUEC TCOPETHUUYCCKUX H IPAKTUUYCCKHUX HABBIKOB ITOCTPOCHUA MW aHAJIM3a MATCMATHYCCKHUX Moneneﬁ n
METOJIOB 00paboTKH SKOHOMHYECKOW HHpopmauuu. IIpuMeHeHHe SKOHOMHMKO-MAaTeMaTHYECKHMX METOJOB U
MoOj/iefiell MO3BOJISIET MPHUAATh KOJWYECTBEHHOE BBIPAKEHHWE SKOHOMHYECKHM OTHOIICHHSM U IIpolieccam,
00yCIIOBJICHHBIMU Te€OpUel 3KOHOMUYECKOW M (PUHAHCOBOW CTpaTeruu, KOTOpble BO3HUKAIOT BHYTPH OOBEKTa
CTpaTErMpOBaHMSI M B €ro B3aWMOJICHCTBMM C BHEIIHEH cpenoi. PaccmarpuBaeMbie B Kypce SKOHOMMKO-
MaTeMaTH4eCKUe METO/Ibl MCIONb3YIOTCS MPU MOCTPOSHUU MHTETPANIbHBIX MOKa3aTesel, mpu oTdope Hambosee
MH(OPMATHUBHBIX TMEPEMEHHBIX M CHIDKEHHHM pa3MepHOCTeH Mojenei, MpH pelieHuH 3a/ad TUIIOJOTH3aluu
00BEKTOB, MPU OPraHU3AIMK U aHAJIN3E PE3YJIbTATOB PabOThl KCIIEPTOB, IPU OLIEHKE PECYPCHBIX OrpaHUYEHHM
1 3G HEKTOB OT peanu3alny CTPATErnuecKuX MPUOPUTETOB.

2. YpoBeHb BbICIIEro 00pa3oBaHus - MOATOTOBKA KaJIPOB BBICIICH KBAIU(PUKAIIIH.

3. Hayunas cneumansnocts: 5.2.3. PernonanbpHast U oTpacieBas SKOHOMHKA 001acTh HAyKH: YIKOHOMHUYECKHE
HaYyKH.

4. Mecto IUCHMIUIMHBL (MOAYJst) B CTpyKType [IporpaMMbl acnmpaHTyphl: 00s3aTeNbHbBIC JIUCIHUILTHHBI
(Momynn).

5. O0beM NUCHMIUIMHBI (MOJYJIs): 2 3a4€THBIX SIUHHIIBI, BCEro /2 4Yaca, U3 KOTOPHIX 36 4acOB COCTaBIIACT
KOHTaKTHasi paboTa acnupaHTa ¢ mpenongaBareineM (18 yacoB 3aHATHS JEKIMOHHOTO THIa, 18 dacos
CEMHHAPCKOro THIIa), 36 4aCOB COCTABJISET CAMOCTOSATEIbHAS paboTa acIIMpaHTa.

6. BxoaHble TpeOoBaHMS Ul OCBOCHUS JUCLUIUIMHBI (MOIYJIsS), IPEIBAPUTEIIbHBIE YCIOBUS: AJS YCHEIIHOTO
OCBOGHMs JAaHHOTO Kypca OT aclupaHTa TpeOYIOTCS HaBBIKM M 3HaHUS, COOTBETCTBYIOIIME Iporpamme
BCTYIUTEJIBHOTO 3K3aME€Ha B aCHHUPAHTYpy IO BBIOpPAHHOMN CIEIUATbHOCTH (HampaBieHHIo ucciaenoBanus). Ha
NPEBIAYIINX YPOBHSX BBICIIET0 00pa30BaHUs JOJIKHBI ObITh OCBOSHBI OOIIUE KYPCHI:

— CoBpeMeHHbIe (hyHJTaMEHTAIbHbIE U MPUKIAJHbIE HAyUYHbIE UCCIIEI0BaHHS PETHOHAIBHON U

0TpaciaeBOi SKOHOMUKH;
— DxoHoMeTpHKa (6a30BbIi Kypc);
— HMHOCTpaHHBIN A3BIK.



1. Co,uepmaHHe JUCHUITIINHBI (MOILYJ'ISI), CTPYKTYPHUPOBAHHOC IO TEMaM C YKAa3aHUCM OTBCACHHOI'O HAa HHUX KOJIMYCCTBA AKAACMHUYCCKUX YaCOB U

BH/JIbI yUE€OHBIX 3aHITHH:

HaumeHoBaHue U KpaTKoe€ CoACpKaHUuE

B ToM uncie

KonTakTHast padora (padora Bo B3aMMOJEHCTBUH C
npenojgaBartesiemM), 4acbl U3 HUX:

CamocrosiTeJibHast
paboTta o0yyaromerocs,

Yachbl U3 HUX:

MOJCIIN B CTPATCTUYCCKOM U OSKOHOMHYCCKOM]

pa3aesioB M TeM JMCUUILIMHBI (MOXYJIs1) Beero Vueb
yeOHbIC
. > | (4achl) I'pynn|aausu Beimosnne| [loaroro
(¢opma npome:KyTOUHON aTTEeCTALUH MO 3anHsaTus | 3aHATHS 3aHATHS,
OBBIE | TyaJIbH HUE BKa K
AMcUUIJIMHEe (MOYJII0) JIEKIIMOH | CEMUHAP HaIpaBJICHHbIE
KOHCY| BI€ Bcero [nomamau HayuHoM| Bceero
HOTO CKOT'O Ha MPOBECHUE
TTETAIlAKOHCYITh X y
THIIA THIIA TEKYIIEro .
U | Tauuu 3amaHuil [pedepary
KOHTPOJIS
Tema 1. Bo3MOXHOCTH TPUMEHEHHUS
MaTeEMAaTUUYECKHUX METOJO0B B DKOHOMHUYECKOM 8 2 2 4 2 2 4
M CTPaTETMYeCKOM aHAIIN3e
Tema 2. MaTemMaTHueCKHE METOABI U MOJIEIIU
B MPAKTUKE MMPOTHO3UPOBAHUS U 8 2 2 4 2 2 4
CTpaTeTUPOBAHUS
Tema 3. [I[pumeHeHre MHOTOMEPHOTO
CTATUCTUYCCKOTO aHaJN3a B 8 2 2 4 2 2 4
CTpaTerupOBaHUU
Tema 4. MeTo1bl CHUKEHHS pa3MEPHOCTH B 3 2 2 4 5 5 4
PKOHOMHUYECKOM U CTPATETMUYECKOM aHAJIN3e
Tema 5. CTpyKTypHBIE MOJIETIM HAIIMOHAIBHOM
1 PETHOHAIBLHON YKOHOMHYECKHX CHCTEM Ha 8 2 2 4 2 2 4
OCHOBE METOJIOJIOTUH «3aTPATHI-BBITTYCK»
Tewma 6. Mcnionbp3oBaHue CTPYKTYPHBIX
MEKOTpPACIIEBBIX MOJICTICH 11 1eel 8 2 2 4 2 2 4
SKOHOMHUYECKOTO U CTPATErHYECKOro aHajin3a
Tema 7. Mosien Ha OCHOBE TTAaHEIbHBIX
NAHHBIX B 3KOHOMHUYECKOM U CTPaTErM4eCKOM 8 2 2 4 2 2 4
QHATHN3e
Tema 8. [IpakTrka npumeHeHUsI MoAenen
MaHEJIbHBIX JAHHBIX B DKOHOMHUYECKOM U 8 2 2 4 2 2 4
CTPATETHMYECKOM aHaJIN3e
Tema 9. IIpocTpaHCTBEHHBIE MCCIIEAOBAHUS U
POCIp A 8 2 2 4 2 2 4
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1. Bo3mo:kHOCTH NMPUMEHEHUS MATEMATUHYECCKUX METOJA0B B IKOHOMUYECKOM U CTPATEIrH4€CKOM
aHaJ/In3e

HpI/IKHaI[HLIe e MarTeMaTn4dcCKoro MOACIIMPOBAHUA  PCAJIbHBIX COHUAJIBHO-3KOHOMHUYECCKUX
MPOIIECCOB U OOBEKTOB

Krnaccudukarnus 3KOHOMHUKO-MaTEMaTHUYECKUX MOJENIed W WHCTPYMEHTAIBHBIX CPEICTB 10 YPOBHIO
(dhopManm3auu, o 4acTOTE UCIIOIB30BAHMSI, IO CYIIECTBYIONICH MPAKTUKE UCTIONH30BAHUS U HATUIUIO
MPAKTUYECKOTO OIBITAa HCIOIb30BaHus. OCOOCHHOCTH MOJCIMPOBAHUS COIUAIBHO- YKOHOMHUYCCKHX
MPOLIECCOB M SIBJIGHUW I TeJied TPOTHO3UPOBAaHWSI M CcTparerupoBaHusi. Hawmbosiee dacto
YHOOTpEeOUMBIE MOJICIM B TPAKTUKE IPOTHO3UPOBAHUS W CTpaTEerHpoBaHUSA. MeCTo MporHo3a u
CTpaTErvH B CUCTEME CTPATETHUSCKUX NOKyMeHTOB coriiacHo @3 «O cTparermueckoM IUIAHUPOBAHUY B
Poccuiickoit ®eneparun» ot 28.06.2014 No 172-D3.

DKOHOMETPUYECKOE MOJIETUPOBAHNE B IPAKTUKE CTPATETHPOBAHUS

DKOHOMETPUYECKOE MOJECTUPOBAHUE — KaK pas3fesl SKOHOMHUKO-MaTeMaTHYeCKOrO0 MOJICTHUPOBAHMS.
Tunbl CTATUCTUYECKUX JAHHBIX, MCHOJB3YEMBIX IJII SKOHOMETPUYECKOrO MOJAEIUPOBAHUA. THUIBI U
O0COOEHHOCTH PKOHOMETPHUUECKHX MOJIeNeil (perpecCHOHHBIE MOJIETH C OAHUM ypaBHEHUEM, MOEIH
BPEMEHHBIX PSJOB, CHCTEMBbl OJHOBPEMEHHBIX YpPaBHEHHMM, MOJIEJIM TAHEIbHBIX JIaHHBIX,
MMPOCTPAHCTBEHHBIE DKOHOMETPUUYECKUE MOJENHN). DTambl MOCTPOCHUS SKOHOMETPHUYECKOW MO H
cXeMa JKOHOMETPHUYECKOTOo MojenupoBanus. [IporpamMmHOe obOecreueHue Uil TOCTPOCHUS
SKOHOMETPUYECKUX MoJeneld. MeToapl OUEHKHM PErpecCMOHHBIX Mojened. MeToJ HauMEHBIINX
kBagparoB. Teopema ["aycca-MapkoBa. CBOMCTBA OLIEHOK.

Craguu pa3pabOTKH CTpaTerMd M OCOOCHHOCTH KOJIMYECTBEHHOIO aHajn3a Ha pa3jMyYHbIX 3Tamnax
CTpaTEeTUPOBAHUS

Craguu pa3paboOTKM W BHEAPEHUS CTpaTeruyd COTJaCHO TEOPUM CTpPaTeTMd M METOAOJOTHH
cTtpaterupoBanus akagemuka B.JI. KBunta. [IpuMeHeHre S5KOHOMETPUUECKUX MOJIEIEH Ha pa3IuyHbIX
JTamax pa3paboTku crpateruu. llpencraBienne o0beKTa CTpaTETUPOBAHUS B BUAE SKOHOMETPHUUECKOMH
Mozenu. CII0KHOCTh MaTeMaTHUYEeCKOI0 MHCTPYMEHTApHs B 3aBUCUMOCTH OT CTaJUH CTPATErHPOBAHMUSL.
[IpuMepbl KOHKPETHBIX HAYYHBIX UCCIEAOBAHUN, B KOTOPBIX MPUMEHSUIHCH Pa3IMUHbIC TUIIBI MOJIEeNIEH 1
MHCTPYMEHTAJIBHBIX cpeAcTB. ODddekTuBHOCTh peanu3anuu crpaterud. KosuuecTBeHHas OIEHKa
3¢ deKToB OT pealn3aluu cTpareruueckoro mnpuopurtera. KonuuecTBeHHble OIEHKH 3((EeKToB OT
pealin3aliuy OTAETbHBIX CTPATETHYECKUX MPUOPUTETOB U CTPATETUH B IIEJIOM.

2. MaTtemaTH4ecKHe MeTO/bI U MO/IeJIM B IPAKTHKE MPOTrHO3MPOBAHUS U CTPATErMPOBAHUS
OCHOBBI SKOHOMHUYECKOTO MPOTHO3UPOBAHUS

OKOHOMHYECKOE IIPOrHO3HUPOBAHUC. HpI/I‘lI/IHLI OTOXIACCTBJIICHUA IIPOLHECCOB CTPATCIrHPOBAHUC U
IIPOrHO3HUPOBAHUC. I_[eJ'II/I IMPOTrHO3UPOBAHHA MW CTPATCTUPOBAHMA. HpI/IHI_II/IHBI 3KOHOMHYCCKOI'O
IIPOrHO3HUPOBAHUS. Tumnonoruss MeTOIOB IIPOTrHO3HUPOBAHHUA. OTnnums IIPOrHO30B C pPa3JIMYHbBIMU
BpECMCHHBIMU TI'pPaHUIlAMU. HpI/IMepH IMPOTHOCTHYCCKUX HCCHGHOB&HHﬁ. KauecTBoO IIpOruo3a.
MaKpOBKOHOMI/I‘-ICCKOC IIPOrHO3UPOBAHUC. :‘)KOHOMeTpI/I‘ICCKaH MOACIIb CHCHAPHBLIX IIPOIrHO30B
OCHOBHBIX MAaKpPO3KOHOMHUYCCKUX nokazareneri P®. Otrauume MNPUMCHCHUA DSKOHOMCTPUYCCKOT'O
MOJCIIMPOBAHUSA B MTPOLECCCAX CTPATCTHUPOBAHUS U IPOTHO3UPOBAHUA.

[IporHo3upoBaHue ¢ UCHOIB30BAHUEM MOJENEeH BpPEeMEHHBIX psAgoB. CraloHapHbBIE MPOLECCH
MonenupoBaHue OJHOMEPHBIX BPEMEHHBIX PsiioB. CTpyKTypa BpEMEHHOT'O psijia:

ACTCPMUHUPOBAHHAA U cnyqaﬁHa;I COCTaBJIArOIIAaAd. TpeHz[. Cesonnas COCTaBJIArOIIAaA. I_[I/IKJII/I‘IGCKB.H
KOMIIOHCHTA. Cle‘-IaﬁHaﬂ COCTaBJIArOIIAad. AI[I[I/ITI/IBHaSI MOJCIIb BPCMCHHOT'O pdaAaa.
MYJILTI/IHJ'II/IKB.TI/IBH&}I MOZCIIb BPCMCHHOI'O pdaa. ABTOKOppeJI}ILII/IH ypOBHCfI BpPEMCHHOI'O psdaa.

CrammonapHocth. [IpoBepka Ha cTannoHapHOCTb. ABTokoppensuunonHas ¢ynkuus (ACF) u uvactHas
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aBTokoppensimonHas Qynkuus (PACF). Ilpomeccer ckombasimmero cpennero mopsaka q (MA(Q)).
[Iponeccst aBToperpeccun mnopsiaka p (AR(p)). Ilpouecc aBTOperpeccMu-cKONB3SIIIETO CPEAHEro
nopska p, q (ARMA(p,q)).

[IporHo3upoBanue ¢ HUCIHOJb30BAaHUEM MOJENEH BPEMEHHBIX psiioB. HecranmuoHapHble mpoiiecchbl
CranuoHapHOCTh  OTHOCUTENBHO TpeHAa. MHTerpupoBanHble mpouecchl. OneHka Mopsjaka
uHTerpupyemoctd. Tecthl Ha Hamuuue enuHuyHoro KopHs. Tecr Jukul®ymnepa (DF Tect).
Pacmupennsiit tect Juku-®Oynnepa (ADF-tect). Tect @umnunca-Ileppona (PP-tect). Meton bokca-
JlxenkuHca. OnHOMEpPHBIE MOJEIM HHTETPUPOBAHHOTO IPOLECCA ABTOPEIPECCUU U CKOJIB3AILIETO
cpennero (ARIMA). IlpornosupoBanue mo monenu bokca-J[xenkunca. BekTopHas aBTOperpeccus:
HeorpanuueHHas (VAR); crpykrypHast (¢ uneHtudukanueit mokos, SVAR). Jlunamuueckas GpakropHas
Mozens (DFM) (cxxaTue mpocTpaHcTBa NepeMeHHbIX). IIpuMeHeHne B cTpaTerupoBaHue. DBONIOIMS
MaKpO3KOHOMHYECKUX TEOpUM U NpUKIagHbIX Mozeneil. O0630p METOJ0B KpaTKOCPOYHOIO U
CPEIHECPOUYHOTO MaKPOIKOHOMHUYECKOTO MPOTrHO3upoBaHus. CTPYKTYpHBIE U HECTPYKTYPHbBIE METO/IbI.
I'uOpunHble MoOAenM  MaKpOIKOHOMMYECKOTO  IMPOTHO3UpOBaHUA. OCOOEHHOCTM  NpPUMEHEHUS
Makpo3KOHOMHYeCKUX Mojened B  Poccun. Bo3MoxHOCTH M OCOOEHHOCTM  NpPUMEHEHUS
MaKpO3KOHOMHUYECKHUX MOJIENIeN B CTpaTETUPOBaHUU.

3. [IpuMeHeHHe MHOTOMEPHOT0 CTATUCTUYECKHU AHAIN3A B CTPATerHPOBaHNHU

Conepxanre W Ha3HauYCHHWE TNPHUKIATHOTO MHOTOMEPHOTO CTaTHCTHYecKoro aHanmm3a CyIIHOCTh |
Ha3HaueHue MHoromepHoro cratuctuyeckoro ananuza (MCA). Tpu 6a3oBble 3afaud MPUKIATHOTO
MCA: craTucTHuecKoe HCCIeJOBaHUE 3aBUCUMOCTEH, Kiaccudukanuss OObEKTOB (NPU3HAKOB) U
CHIDKEHHE Pa3MEPHOCTH MPHU3HAKOBOTO MpocTpaHCTBA. OCHOBHBIE THITBI COMUAIBHO-3KOHOMUYECKUX
3a/1a4y, pemaeMbix ¢ mnpusiedeHneM anmapata MCA M uX NpPUMEHEHHE Ha pa3JIMYHBIX ATarax
pa3paboOTKu CTpaTeruu: pa3BelOYHbI aHaIu3 W BU3yalIM3alMs; cKaTue OOJIBIIUX MacCUBOB
nHpopmanuu; oTdéop Hambojee MHPOPMATUBHBIX MEPEMEHHBIX (TIO3BOJISIIOT COPMUPOBATH paboune
TUTIOTE3bl O TIPUPOJE CTPATETHPYEMOTO OOBEKTa); IUArHOCTHKAa (PHUHAHCOBO- AKOHOMHUYECKOTO
coctostHus pupmbl (OaHKa, TIPEANIPUATHS); 3aMEHA MHOTOKPUTEPUATHFHOW ONTHMHU3AIIMOHHON CXEMBI €
OJTHOKPUTEPHAILHON amlmnpoKCUMaIuell; aHaJlIu3 OSKCIEPTHBIX OLEHOK (BO3MOXHOCTb IOJIYYHTh
HEOOXOMMBbIE KOJMYECTBEHHbIE OIEHKM B IMPOLECCe CTPATETHPOBAHHUS M OLEHUTh pealu3aliio
CTPaTETHH).

KOppCJ’IHHI/IOHHBH‘/'I aHalIu3 IIOPSAAKOBBIX, KaTCTOPHU30BAHHBLIX IICPCMCHHBIX IIPHU aAHAJINU3C o0BeKTa
CTpaTCrupOBaHUsA

[Tonstue panroBoit koppensnuu. Panroewiii kodhdunuent Crnupmena, Kenmana, cBsi3b MeXIy HUMHU.
CraTucTrueckue CBOMCTBAa BBIOOPOYHBIX XapaKTEPUCTUK MapHOW paHroBoil cBszu. Koaddunuent
KOHKOpIanuu (cornacoBaHHoctu). [IpoBepka CTaTHCTHYECKOH CBSI3M BBHIOOPOYHOT'O 3HAYCHUS
Koadumenta KoHKopaanuu. KoppensiuoHHbIN aHalnu3 KaTerOpU30BAHHBIX MEPEMEHHBIX: TaOJIUIIbI
CONPsKEHHOCTU. OCHOBHBIE W3MEPUTENN CTENEHU TECHOTHl CTAaTUCTUYECKOM CBSI3U MEXKIY IBYyMs
KaTeropu30BaHHBIMU TMEPEMEHHBIMU. BO3MOXXHOCTH HCHOJIb30BaHHS B CTPAaTErHPOBAHUH, pealbHbIE
MIPUMEPBI UCTIOIb30BAHMSL.

Crparerndeckue kiaccu(puKaluyd U METOJIbl paclio3HaBaHus 00pa3oB

KJ'IaCCI/I(bI/IKaI_II/IH n TUIIOJOTU3aluAa 00OBEKTOB Kak Hpel[BapHTeHLHLII’I oTall pa3pa60TKH CTPATCIUu.
O6mas[ OKCTpEMaJiIbHaA IMMOCTAHOBKA 3aJlavuun KHaCCI/I(l)I/IKaI_II/II/I. OCHOBHBIC THUIIBI 3aga4 KJ'IaCCI/I(I)I/IKaLII/II/I.
OCHOBHBIE THIIBI paCCTOHHI/Iﬁ MCKAY 00BEKTaMH H MCXKIAY KJlaCCaMHn O6’LCKTOB, HCIIOJIb3yCMBIC B
mnponeaypax KJ'IaCCI/I(bI/IKaI_[I/II/I. HapaMeTqueCKHe " HCMApaMCTPHUICCKHUEC MCTOIbI KJ'IaCCI/I(bI/IKaI_II/II/I npu
HaJIM4nuun o6yqafonmx BBI60pOI( (MGTO)IBI AUCKPUMHUHAHTHOT' O aHaJ'II/I3a). 38.,[[8.‘11/1 COoMraJIbHO-
SKOHOMUYECKOM THUArHOCTUKH. HapaMCTpI/I‘-ICCKI/IC " HCIIApaMCTPUICCKHUEC MCTObL KJIaCCI/I(I)I/IKaI_II/II/I 0e3
o6yqalonmx BLI60pOKZ OLICHKa ImapaMEeTpoOB CMECHU pacnpez[eneHI/If/i, MCTOABI KJIACTCP-aHAJIN3a (B TOM
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quciie — MeToJ k -CpeflHuX U uepapXudeckue KiiacTep-mpoueaypsl). 3a1adu THIIOJIOTU3AUN 00BEKTOB
U UX [IPUMEHEHUE B CTPATETUPOBAHUU.

4. MeToabl CHUKEHHS PasMEPHOCTU B IKOHOMHUYECCKOM U CTPATETHNYECCKOM aHAJIU3€

CHuxeHue pa3sMEpHOCTH IPOCTPAHCTBA MPU3HAKOB M 0TOOp Hambosee MH(OPMATUBHBIX MOKa3aTelen
npu pa3zpaboTKe cTpaTerui

[IpuMeHeHre METO0B CHMXKEHUS Pa3MEPHOCTH IIPU3HAKOBOTO MPOCTPAHCTBA JJI aHAJIM3a BHEIIHEW U
BHYTpPEHHEH cpeapl oObekra cTparerupoBaHus. [IpuuMHBI CHUMXKEHHUS pa3MEpHOCTU (HArJISAHOE
npeJCcTaBlIeHne, ckarnue oO0bEMOB MHGOpMANMK M T.1.). TpU MPEennoChUIKM IMEpexoja K MEHBIIEMY
yuciay WHQPOPMATUBHBIX MoKazarenei. OOmas -»KcTpemaibHas IMOCTAaHOBKA 3aJaud  CHIDKCHHUS
pasMEpHOCTH W JBa TOAXOJAa K ONpEACTCHHI0 KpuTepusi MHPOPMATUBHOCTH MoKaszareiei. dopma
3aaHusl UcXonHOM wuHGpopManuu. Tun onrtumusupyemoro Kputepus uHPopmatuBHocTu. Kiacce
JOMYCTUMBIX PE0OPa30BaHUM NCXOJHBIX MPU3HAKOB.

OcCHOBHBIE  METO/Bl CHW)KEHHUS PpPa3MEpHOCTH, HAllEJC€HHbIE Ha ONTHUMM3AIMI0 KpUTEpUEB
aBTOMH(QOPMATUBHOCTHU

Meton rnaBHBIX KOMITIOHEHT. OCHOBHBIE TIOHSTHS U OIPEACNICHUS METO/a TJABHBIX KOMITOHEHT.
Brruncnenue riaBHBIX KOMIIOHEHT. UHMCIIOBBIE XapaKTEPUCTHUKU TJIABHBIX KOMIOHEHT. MDaKTOPHBINA
aHanu3. OOmwuii BUA TUHEHHON MoJienn (aKTOPHOTO aHAJIN3a M €€ CBS3b C TJIABHBIMH KOMITOHCHTAMH.
CratucTuueckoe OIICHHBaHWE MOJeIu (PakTopHOTO aHanmm3a. MeToa HKCTpEMalbHOW TPYIITUPOBKU
MPU3HAKOB. MeToapl I1eJICHAIIPABICHHOTO TPOCIMPOBAHUSI HCXOJHBIX MHOTOMEPHBIX JIaHHBIX.
Hcnonp3oBanre MeTo/Na TIaBHBIX KOMIIOHEHT MPU TOCTPOCHUHM MOJIENIEH Perpeccuu, Mpy peaan3aiuu
JIBYXIIIarOBOTO METOJ[a HAMMEHBIINX KBAJPaTOB, B 3ajadaX MOCTPOCHUS MHTETPATBHBIX IMOKA3aTEICH.
Hcnonbs3oBaHre METOJOB CHIDKCHHS Pa3MEPHOCTH TIPH OlEHKE 3(PQPEKTUBHOCTH CTPATErMYECKUX
[ 911(S317178

MGTOI[BI CHWIKCHUA PAaSMCPHOCTHU, OPUCHTHPOBAHHBLIC Ha «BHCIIHHUC» KPHUTCPHUU I/IH(I)OpMaTI/IBHOCTI/I
DKCIEPTHO-CTATUCTHYECKUI METOJ MOCTPOCHUSI CBOMHOTO (MHTETPAJIHHOI0) JIATEHTHOTO ITOKAa3aTels
kadectBa (Miau 3(PGEKTUBHOCTH (PYHKIIMOHUPOBAHUS CHUCTEMBI) MO HAOOPY YaCTHBIX IOKa3aTesei.
OTt6op HauboJee WHPOPMATUBHBIX IOKa3aTelied B MOJEISAX pPErpeccud |
JMCKPUMHHAHTHOTO aHain3a. MHOroMepHoe NIKaJupoBaHWe. METpHUYecKoe H HEMETPUYECKOe
MHOTOMEpHOE IIKaIUpoBaHue. [IpuMepbl MpUMeHeHHs B TPAKTUIECKOM SKOHOMUYECKOM U

CTpaTCrU4CCKOM aHAJIM3E.

5. CTpyKTypHbIe MO/Je/JH HAIMOHAJbHOW M PErHOHAJBLHOI IKOHOMHYECKHUX CHCTEM Ha OCHOBE
MeTO10JI0T U «3aTPAThI-BbIILYCK))

Tabnuipl «3aTpaThI-BBIMTYCK» KaK YacTh CHCTEMbl HAllMOHAJIBHOTO CYETOBOJCTBA U CTATUCTUYECKAS
6aza 15 pa3paboTKU MOJAETEH pa3IuYHOro TUMa

Cucrema HanmoHanbHOro cuetoBojcTBa (CHC). Knaccudukamuun B8 CHC. I'paHuIbl S5KOHOMHUYECKOTO
npousBojcTBa B CHC. Knaccudukanus skonomuueckux omnepanuii B CHC. Konnemnmus moxona u
CHUCTEMa ITIOKa3aTelIel, OMpeesIFonuX a0X0apl. OCOOCHHOCTH PErMOHAJIBHBIX CYETOB. T aOHIlbI
«3aTpaThl-Bbiyck» Kak 4acTb CHC. Tabmuisl pecypcoB M MCHOIb30BaHMSI, CHMMETPHUYHBIE TaOIHIIbI.
Martematuueckass OCHOBa TaOJHI] «3aTpPaThI-BBIMTYCK». MaTpuuHble MYJIbTHILUIMKATOPHI HAa OCHOBE
TabNUIl «3aTpaThl-BhIMYCK». Matpuia Kod(QQHUIMEHTOB MOJHBIX 3aTpaT (WiIu oOpaTHas MaTpulia
JleoHTHEBA).

OcoOeHHOCTH UCTIOIb30BAaHUS METO/I0JIOTUH «3aTPAThI-BBIMTYCK» Ha PETHOHAIILHOM ypoBHE JlomymieHus

U TIPEINOCHUIKA MOJETH «3aTpaThl-BhITYCK». [IpeacraBieHne S5KOHOMUKN CTPAHbl U PETMOHA B PaMKax

METOJIOJIOTHH «3aTpaTbl-BBIMYCK». MeTo/bl OIEHKHM TaONMIl «3aTpaThl-BBIMYCK» Ha PErHOHAIBLHOM

ypoBHe. Habop mynbruruinkatopos. Koadduuuents! Bausausg u oTkinka. CTpyKTypHBIE MOJENTH Kak
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MHCTPYMEHT aHaJin3a SKOHOMHUKU PETrHOHa B Ipolecce pa3paboTke crparerud. Mojenu Ha OCHOBE
TaOJHII «3aTPATHI-BBIITYCK» - HHCTPYMEHT Ul OLIEHKU BIIMSHUS KPYIHBIX WHBECTUIIMOHHBIX MPOEKTOB
Ha SKOHOMUKY PETMOHA WM CTpaHbl. MaTpHIIbl COLMAIbHBIX CUETOB.

OnbIT 1 NEPCHEKTUBbI pa3padOTKU TAOIUI «3aTpaThl- BBITYCK» B Poccun

Cucrtema TabmuIl «3aTpathl-BhITycKk» B P®D. Cxembl TabmUIl pecypcoB M HCIOJIB30BAHUS TOBAPOB H
yeiyr. Tpu ciocoba pacuera BBIT B Tabnumax. OcobeHHOCTH 6a30BBIX TAOJIHUIL «3aTPAThI- BBIITYCK» 3a
2011, 2016, 2021 rr. IIpoGneMbl ¥ MEPCIEKTHUBBI TOCTPOSHUS TAOJHII «3aTPaThI-BBITyCK» B PD. OmbIT
OLIEHOK TaOJHI] «3aTPaThI-BBITYCK» M MaTPHUI] COIMAIBHBIX CYETOB JUIS OTACIBHBIX peruoHoB PD, mis
crpabl B 1esioM. CTpyKTypa LeHbI OKYIaTeNs Ha Pa3Iun4HbIe TPYIIBl TOBAPOB B MPOMEKYTOYHOM U
KOHe4YHOM crpoce. COOTHOIIEHHE UMIOPTHOM U OTEYECTBEHHOM MPOIYKIMHM B  pacxojaax
WHCTUTYIIHOHATBHBIX eMuHUI. CTpaTern4ecKuii aHaJIn3 C UCTIOIb30BAHUEM TaOJHII «3aTPATHI-BBITYCK)
1 MOJIEJIEH HAa UX OCHOBE.

6. HcnmoJb30BaHHE CTPYKTYPHBIX MEKOTPACIAEBBIX Mojesiell Jjis mejeil IKOHOMUYECKOT0 H
CTPATEerHYecKoro aHajIm3a

Tunel 3a71a4 MPOTHO3UPOBAHUS U OTPACIIEBBIE OCOOEHHOCTH CTPYKTYPHOT'O aHAJIU3a

Tpu Tuna 3amady MpPOTrHO3UPOBAHUS U MOJAEIMpPOBaHMS. PacueT OT M3BECTHOrOo KOHEYHOIO CIpoca,
pacueT OT U3BECTHOTO BBIITYCKa B OTpaciisix U THOpUIHAS cXxeMa pacdyeToB. Pacdyer nmpsMbIX, KOCBEHHBIX
U UHAYUUPOBAHHBIX 3((EKTOB [UIs OTAEIbHBIX OTpacied HSKOHOMHKH. M3yuenue sddexTon
pacnpocTpaHeHus, HapUMep U3MEHEHUE UHAECKCOB IIE€H M0 OTPACSAM MPU YBEIUYEHUU TPAHCIIOPTHOTO
WM 3Heprerudyeckoro tapuda u ap. V3MeHeHue MHAEKCOB ILEH MO OTPacisM MNpU yBEIUYEHUH WU
yMeHbIIeHUH 3apaboTHOW miaTtel. CnocoObl yuyeTa TEXHHYECKOro Iporpecca B MOJEISX.
[IporHo3upoBaHue CTPYKTYpPHBIX CABHUIOB B SKOHOMHKE pEruoHa MWJIM CTpaHbl Ha 0aze Mopenei
«3aTpaThl — BBITYCK.

Pa3pa60TI<a U INPUMCHCHUC MCIKOTPACICBOIO MOACIIBHOIO KOMIIUJICKCA JisI CPCAHCCPOYHOIO H
JOJITOCPOYHOTO IIPOTrHO3UPOBAHUS U CTPATCTUPOBAHUA

Bo3moxHbIe BapHaHThI BKIIOYEHHS] MEKOTPACIEBBIX OJOKOB Ha OCHOBE TaOJUI[ «3aTpaThl- BBITYCK» B
MOJIeJIbHbIE KOMILIEKCHI. VIcmonb3oBaHue TaONHIl «3aTpaThl-BhIMYCK» W MOJENCH Ha MX OCHOBE JUIS
olleHKH 3¢ (EeKTOB OT pealii3allud CTPATErMYECKOro MPHOPHUTETAa MU CTPATErHYeCKOro CIICHAPHS.
[Tpumep pacu€roB st skoHoMukH JlanbHero Bocroka Poccun. MexoTpacieBoi MOJIETbHBIA KOMILIIEKC
JUI TIONyYEHUs! KOJMYECTBEHHBIX OLICHOK B paMKax MpOrpaMMbl (yHIaMEHTaJbHBIX HCCIEeI0BAaHUMN
JIBO PAH «Tuxookeanckas Poccus-2050». Moaudukamuy MOJEIH «3aTPaThl-BBITYCK» (OTKPBITAas U
3aKpbITasi, cTaTU4YecKast U JUHAMHUYecKas).

Yuer dpaKTopa HAY4YHO-TCXHHUYCCKOI'O IIporpecca B MCIKOTPACIICBBIX MOACIIAX W MOACIIAX POCTa
OTpa)KeHI/Ie TCXHHUYCCKOI'O ITporpecca B MOACIIAX pOCTa. Hcnonp3oBanue

CIELUAIU3UPOBAHHBIX JKOHOMETPUYECKUX MOJENe, C MOMOIIBI0 KOTOPBIX IPOrHO3UpYyeTcs
TeXHH4Yeckuil mporpecc. Ilporno3upoBanue CTpYKTypHBIX CIIBUTOB B SKOHOMHUKE PETHOHA HJIM CTPaHBI
Ha Oasze Mojenel «3arpaTbl — BbIMycK». Heoknaccuueckas Mmozens pocra. AK-monens. Mogenb
BapMaTUBHOCTH Mpoxaykra. lllymnerepuanckue moaenu. Metosbl noisyyeHus K03(h(UIIMEHTOB MPSIMbIX
3aTpaT. OKCTPAloJIALMs B COYETAaHUU C DKCIEPTHBIMU OLICHKaMH. TEXHHMKO- SKOHOMMUYECKOE H
HOPMaTUBHOE NporHo3uposanue. opMann3oBaHHbIE JKOHOMHUKO- MaTEMaTUUECKUE METO/IbI aHAIN3a U
IPOrHO3UPOBaHUs  Kod(pPuLMEeHTOB mpsAMbIX 3arparT. DakTop TEXHHYECKOro Iporpecca B
CTpaTErMpOBaHUM.

7. MojeJi HA OCHOBE NMaHEeJbHBIX JAHHBIX B 9JKOHOMUYECKUHA U CTpaTeFH‘leCKlflﬁ aHaJIn3

Monenu ¢ puKCUpOBaHHBIMU U CITydalHbIME d(dekTamu

8



[IpeumymiectBa ¥ mpoOIEMBl HCHOJIB30BAHUS IAHENIBHBIX JaHHBIX. BO3MOXXHOCTH MNpPUMEHEHHUs
MoJIesIel TTaHeIbHBIX JAHHBIX B CTPAaTErMpoBaHUU. MoJielib CKBO3HOM perpeccun. Moenb perpeccuu ¢
¢bukcupoBaHHbIME ddekramMmu. Moaens perpeccur co ciay4daHbIMH 3(dexkramu. OnepaTopbl
BETWEEN u WITHIN. Ouenku «between» u «withiny. CnernuaibHble MPOrpaMMHBIE CPEICTBA IS
oueHkn mojened. Ilaker STATA. AHanu3 CTaTUCTUYECKUX CBOWCTB MOJENEM M HHTEpIIpETaLMs
k02 pureHTOB.

TectupoBanue crienupukanny U BbIOOp MOJIEIH

TectupoBanue crienudukanmm. TecTel XaycMana Ha omuOKy crierudukaryy. TecTsl Ha 3aBUCUMOCTD U
CyIlleCTBOBaHWE HHIUBHUIYyanbHOro 3pdekra. Tect bpeyma-Ilarana. Bo3MOXXHOCTH B OCOOEHHOCTH
oueHok B STATA. Breibop monenu. Mojenb CKBO3HOW perpeccuu MpOTUB MOAEIU C (UKCHPOBAHHBIM
addexrom (Tect Banmbma). Monmens CKBO3HOW perpeccMu MPOTHUB MOJIENH CO CIy4ailHbIM 3 ¢deKToM
(tect bpeymia-lIlarana). Caywaitusiii 3gdext npotuB ¢uxcupoBaHHoro 3¢ddexra (tect XaycmaHna).
Poccuiickiit MOHUTOPUHT SKOHOMHYECKOTO TOJIOKEHUS U 310poBbsi HaceneHus (PM33). OnenuBanue
ypaBHEHMsI 3apaboTHOM miaThl no AaHHbiIM PMD3. 3agaua o npectymnenusx (pacuérst ans CLHA u
Poccum).

MOI[G.HI/I C MMaHCJIbHBIMU JJAHHBIMU B YCJIOBUAX I'€TCPOCKCAACTUIHOCTU U aBTOKOPPEIIINN

[TonsiTHE TreTEpPOCKENaCTUYHOCTH U aBTOKOPPEISALMU B PErPECCHOHHBIX MOJENSIX. MeToAbl BBISBICHUS
n ycrpaHeHus. llociencTBrs reTepoCcKeaCTUYHOCTH M aBTOKOPPEISILIMU B MOJEIAX C MHaHEJIbHBIMU
naHHbIMU. OlleHKa KOBapHallMOHHBIX MAaTpHIl OIIMOOK B YCJIOBHSIX TIe€TEPOCKENACTUYEOCTH U
aBTOKOppesiUU. TecTupoBaHME TIe€TEPOCKENACTUYHOCTH M aBTOKOppensuuu. Komanasl ¥ ONUIHH
STATA, mno3Bojsioniue BBIYUCIATH POOACTHBIE CTaHAAPTHBIE OMIMOKU JJIsi JIMHEHHBIX MaHEIbHBIX
Mozenei. IlpuMepsl Mozenedl ¢ IaHENbHBIMH JAHHBIMH B YCJIOBHAX TI'€TEPOCKENACTHYHOCTH U
aBTOKOPPEIIALIUN.

8. HpaKTmca NMPUMEHCHUA MOI[eﬂeﬁ IMAaHECJIbHBIX JAHHBIX B JKOHOMHYE€CKOM M CTPATCTHYE€CKOM
aHaJIn3e

Paznuunblie pacimpenus U yClIOKHEHUs MOJIeNIell Ha OCHOBE MaHeIbHbIX JaHHbIX KoppenupoBaHHOCTH
PErpeccopoB U cIy4yaifHON OLIMOKU B MOJIENISIX MAHENbHBIX JaHHbIX.

Meron Xaycmana — Teinopa. CocrositenbHble U d((pekTuBHBIC OLEHKH. OMMOKH H3MEpEHUN B
MOJIETISIX MaHEeNIbHBIX JTaHHBIX. MeTOo/Ibl OLEHHUBAHUS PErpeccuil Mo MaHeIbHbIM JaHHBIM IPHU HATHYUHU
omnOoK u3MepeHuil. OlLeHMBaHUE JTUHAMHYECKUX MOJeNield. ABTOpPErpecCUOHHbIE MOJEIU C
MaHeNbHBIMU JTaHHBIMU. OOO0OLIEHHBIH METOJ MOMEHTOB. ABTOPErPECCHOHHbBIEC TUHAMUYECKHE MOJIEIH
C DK30TCHHBIMU IEpPEeMEHHBIMU U (ukcupoBaHHBIM d(pdekrom. [IuHamMHUecKue perpeccuu co
ciy4aiiHbIMU 3¢ dekTamMmu. MeTon MakcUMalbHOro mpasaonooous. CTaloHapHOCTh U KOMHTETpalysl.
Tect Ha eqMHUYHBIC KOPHHU IS TaHEIBHBIX JaHHBIX. [[aHeIbHAs KOMHTErpalusl.

Mopenu 6uHapHOTO BBIOOpA

Monenu 6uHapHOTO BHIOOpA MO MaHENbHBIM JaHHBIM. bHOMUaNbHAs POOUT-MoeNnb. buHoMuanbHas
JOTUT-MOJIENIb.  YTOpPSIIOYMBAaeMble JIOTUT- M mpodut- wmoaenud. OrlleHMBaHHEe MoOJened ¢
(UKCHPOBaHHBIMU (AETEPMUHUPOBAHHBIM) HHIUBUAYyAIbHBIM d(hdekrom. OleHuBaHue MoAeNeil co
CIIy4alilHBIM WHAMBHIyalbHBIM 3(dexToM. YcedeHHas perpeccuss U TOOHT-mojend. JluHaMu4yeckue
Mojenu OuHapHOro BbIOOpa. OleHMBaHUE TUHAMHYECKUX HENMWHEHHBIX Mojenel. ONeHKH N0 JaHHBIM
PM33 u apyrum rotoBbIM 6a3am JaHHBIX.

9MHI/IpI/Iq€CKI/I€ HCCICOOBaHUA C HMCIIOJb30BAHHECM Moneneﬁ MMaHCJIbHBIX JAHHBIX B IIPAKTHUKC
OKOHOMHYCCKOI'O U CTPATCTHYCCKOI'O aHaJIn3a

I[OHOJ'IHI/ITCJILHLIC OLICHKU U HOBBIC PE3YyJIbTATHI 110 JaHHBIM PM33. Mogenard 3KOHOMHUYECKOTO pocTa C

YUCeTOM MMaHEJIbHOM CTPYKTYpbl JaHHBIX. OI_ICHKa 3(1)(1)CKTOB OT pcfaln3aluu CTPATCTUYCCKUX
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MPUOPUTETOB HA MPUMEPE FOPOJIOB U peruoHoB Poccuu. Moaenu npoCTpaHCTBEHHON 3KOHOMETPUKH C
Y4eTOM CTPYKTYphl TaHENbHBIX HaHHBIX. O030p sMmupuYecKuX padoT, HCMOJIB30BABIIUX MOJCITH
MaHEJIbHBIX JAaHHBIX B AKOHOMHYECKOM M CTpaTernuyeckoM aHaiause. COBpEeMEHHBbIE MPECTaBICHUS O
MOJCIIAX IMAaHCJIbHBIX AAHHBIX W MNCPCICKTHUBLBI MCTOAA I OLCHOK IIPpH pa3pa60TKe PEruoHalbHbIX
CTpaTEruu.

9. [IpocTpaHCcTBEHHBIE HCCJIETOBAHUS U MO/ B IKOHOMHYECKOM M CTPAaTerH4ecKoM aHaIM3e
CrpaTerupoBaHue MPOCTPAHCTBEHHOI'O PA3BUTHUS

Y4er  OpoCTpaHCTBEHHOTO  (akTopa B peruoHanbHbIX  crparerusx.  CrparerupoBaHue
MIPOCTPAHCTBEHHOTO PAa3BUTHS TOPOAOB. ATIOMEpanuoOHHBIH 3()(EKTh W €ro ONEHKH. DBOJIONHUS
TEOpUN MPOCTPAHCTBEHHOI'O DPA3BUTHSI U METOJIOB OLIEHKHM MPOCTPAHCTBEHHBIX 3(dekToB. Teopuu
pasmeleHus. TeopuH «IOJIICOB pOCTa». YUeT MIPOCTPAHCTBEHHOIO (hakTopa B MOJEIAX PpOCTa.
bazoBble Mozenu HOBOW 3koHOMHYecKOoM reorpaduu. Monens Jukcura-Cruriauna. Moaudukauuu
Mmozenu. O030p SMIUPUUECKUX UCCIEIOBAaHUN U PE3yJIbTaThl TECTUPOBAHUS MOJEIEH.

Me)erFI/IOHaJ'H)HI)IC MCKOTPACJICBbBIC MOACIW KaK OAWH M3 BAPUAHTOB MOJACJIBHOI'O HCCICIOBAHUA
MIPOCTPAHCTBEHHOT O (haKkTopa

MexpervuoHanbHble TaOMUIBl «3aTPaThI-BRIMYCK». ONTHUMH3AIMOHHBIE MEXPETHOHAJIBHBIE MOJEIH.
Mopnenn 3KOHOMHYECKOTO B3aUMOJEMCTBUS PETMOHOB. VCIIONBb30BaHME MEXPETHOHAIBHBIX MOJENEH
JUIsL TIPOTHO3MPOBAHHUS W MOJEIMPOBAHMS PA3BUTHS SKOHOMHUKHM PErHOHOB. CTpaTernu pa3BUTHSA
PErMOHOB W NPOCTpaHCTBEHHass crparerus Poccum. HMepapxuss crparermii HalMOHAJIBHOIO U
PErHOHAIBHOIO YPOBHSA M KPUTEPUHU ONTHUMHU3ALMHA B MHOTOPETMOHAIBHBIX MEKOTPACIEBBIX MOJCIISX.
HNudopmannonnoe obecrniedeHrne. Bo3MOXKHOCTH 7151 CTPATErMYECKOro aHajanu3a Ha COBPEMEHHOM JTarie
Pa3BUTHS SKOHOMHUKH.

Moaenu npoCcTpaHCTBEHHOW SKOHOMETPUKH

[TonsiTue npoctpancTBeHHoro Jiara. [IpoctpanctBennsie Beca. [IpocTpaHcTBeHHbIE CTaTUCTUKU. MHAEKC
Mopana (aHasor MPOCTPAHCTBEHHBIX KOd(duImeHToB). MeTombl OIEeHWBAaHMS MPOCTPAHCTBEHHBIX
Mozenei. [IpocTpancTBeHHO-aBTOperpeccuonnbie Mosienu (SAR — spatial autoregression). Monenu st
BBISIBJICHHUSI KPATKOCPOUHBIX U JIOJITOCPOYHBIX MPOCTpaHCTBEHHBIX 3ddekroB. HWuTepnperanus
PE3yJIbTaTOB OLIEHOK pa3InyHbIX Mozeneil. [Ipumep aHanu3a KOHBEPreHIIMU POCCUNUCKUX PErHOHOB IO
J0X0JlaM C YYEeTOM IPOCTPAHCTBEHHOW 3aBUCHUMOCTU M JPYrue MpakTHUYEeCKHE MpUMEpbl aHaIH3a.
Bo3MOXHOCTH KCIOJIB30BaHUS MPOCTPAHCTBEHHONM SKOHOMETPHKU B COBPEMEHHBIX JAUCCEPTALIMOHHBIX
UCCIIEIOBAHUSX Il SKOHOMHUYECKOTO U CTPATernYecKOro aHaau3a.

8. OOpa3oBarenabHbIE TEXHOJIOTHU
[TpoBoATCS NEKIUK C UCIIOJIb30BAHUEM MYJIbTHMEAMUHON TEXHUKHU; JICKIIUHU -IEMOHCTPALIUH U M. O.

9. VY4yeOHO-MeTOAMYECKHE MaTepHalibl JJIi CaMOCTOATEIbHOHW pPaOOThI IO IUCHUILIUHE (MOIYJIIO):
aclMpaHTaM TPEAOCTABISICTCS MporpaMma Kypca, IUIaH 3aHATUH M 3aJaHus I CaMOCTOSITEIBHOM
paboThI, MPE3CHTAIMH K JICKIIHOHHBIM 3aHSTHSIM.

10. PecypcHoe obecrnieueHue:

OcHoBHasi JinTeparypa:

1. ArtiazsH C.A., MxurapsH B.C. [Ipuknannas cTaTUCTHKA U OCHOBBI DKOHOMETpUKH. M3nanne 2-¢.
Towm 1: Teopust BeposiTHOCTEM M npHKagHas cratuctuka. M.: FOuutn. 2001 — 656 c.

2. AitiazsH C.A., MxurapsH B.C. [Ipuknannas cTaTUCTHKAa U OCHOBBI DKOHOMETpUKH. M3nanne 2-¢.
Tom 2: OcHoBbl 3koHOMeTpUKU. M.: FOHUTH. 2001. — 432cC.
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3. Brnacrok JI.W. TlporaosupoBanue 3KoHOMUKH MakpopernoHa: [lameauii Boctok/ JL.U. Bracok;
orB. pen. akaa. PAH Munakup II.A.; Poc. akax. Hayk, [lanbHeBocT. oTa-Hue, MH-T 3KOH.
uccienoanuii. — Xabaposck. — 2012. — 208 c.

4. Keunt B. JI. Konuenmus crparerupoBanus. Tom 1. — C3UY PAHXul'C Cankr-IlerepOypr,
2019. — 132 c. Tom I

o. Ksunt B. JI. Konnenuus crparerupoBanus. Tom 2. — PAHXul'C Canxr-IletepOypr, 2020.
— 164 c. Tom 2.

5. ParnukoBa, T. A., ®ypmanoB K. K. Ananu3 maHenbHBIX JAaHHBIX M JAHHBIX O JUTUTEIBHOCTH
coctosinuii [Tekcr] : yue6. mocobue / T. A. Pataukosa, K. K. ®ypmanos ; Ham. uccnen. yH-t

«BeIcmIag mkoia S>xoHOMUKHY». — M. :M31. mom Beicired mkoisl sxoaoMukn, 2014, — 373.

JlonoIHNTEIbHASI JINTEpPaTypa:

1. Aran6ersiH, A.I'. DKkoHOMHKO-MaTeMaTHYECKUN aHanmu3 mexotpacieBoro 6amanca CCCP / A.T.
I'pan6epr, A.I'. I'panbepr. — M.: Meicasb, 1968. — 357 c.

2. I'panbepr, A.I'. BBenenue B cucTeMHOE MOJIETMpOBaHne HapoHOTO xo3s1cTBa / A.I'. I'panGepr,
C.A. Cycruipina. — HoBocubupck: Hayka, 1998. —304 c.

3. baym K.®. Dxonomerpuka. [Ipumenenue makera Stata: yueOHUK ¥ MPaKTUKYM il By30B / K. O.
baywm; nep. ¢ anri. nmoa. Hay4. pen. C.A.AliBassiHa, I'.M.Ilenukaca. — M.: U3narensctBo HOpaiit, 2016. —
370 c.

4, bepuar 3.P. IIpakTrka sKOHOMETPUKH: K1accuka U coBpeMeHHocTh. — M.: KOHUTH. 2005.

5. Ksunt, B.JI. Pa3paboTka cTpareruu: MOHUTOPHHT U MPOTHO3UPOBAHNE BHYTPEHHEH M BHEITHEH
cpenbl // YnpasiaeHueckoe koHCyabTHpoBanue. — 2015, — Ne 7. — C. 6-11.

6. Ksunt, B.JI Crparernueckoe ympaBiIeHHE W SKOHOMHKA Ha TJIOOAIHHOM (OPMHUPYIOIIEMCS
peiake /B.JI. Keunt. M.: busnec Atnac, 2012. — 626 c.

7. Marnyc 4.P., KateimeB A.K., ITepecenkuii A.A. Oxonomerpuka. Hauanbnsiii kypc. — M.: Jleno.
2005. — 504 c.

8. Makapos, B.JI. [IpuMeHeHrEe BBIYMCIMMBIX MOJIENECH B rocyaapcTBeHHOM yrpaBieHuu / B.JL

Makapos, A.P. baxtuzun, C.C. CynakmuHs. — M.: Hayunsiit skcnepument, 2007. — 304 c.

9. CycnoB B.U., U6parumoB H.M. Tansimesa JIIL., LpimnakoB A.A. DxoHOMeTpus: YUeOHUK. —
HoBocu6upck: M3parenscteo CO PAH, 2005. — 744 c.

10. DKOHOMETpUKa: y4eOHUK i OakanaBpuata u maructpatypsl / U.W. EnuceeBa (u mp.); mon
penakuuei .M. EnuceeBoii. — Mocksa: MznarensctBo FOpaiit, 2018. — 2018. — 449 c.

IIpodeccuonanbHbie 62351 JAHHBIX 1 HH(POPMALMOHHBIE CIIPABOYHbIC CHCTEMBI
— www.gks.ru
— www.cbr.ru
— www.minfin.ru

— www.stata-press.com
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Pecypcbl HHpOpManHOHHO-TeJIEKOMMYHHKAIIMOHHOI ceTn « UHTEepHeT»:
— www.ceberleninka.ru Hay4nas anekrponnas oudnmoreka « KubepieHuHKa
— www.elibrary.ru Hay4nas snekrponnas oudnaunoreka — eELIBRARY.ru

11. S3bIk npenojaBaHusi — pyCCKUM

12. TlpemopmaBarenu:

Baaciok Jlrogvmuiaa MBanoBHA, KaHIHIaT SKOHOMUYECKUX HayK, goueHT - e-mail: lvlasyuk@mail.ru,
Ten: +79296528050

DoH/IbI OLICHOYHBIX CPEACTB, HE00X0AMMBbIE /ISl OLCHKH Pe3yJIbTATOB 00y4eHUs
IIpuMmepsl 32124 1J1s1 CAMOCTOATEIBHOI'0 PELICHUS

3anaya 1. [lo umerommMcsl CTaTUCTUYECKUM JAHHBIM BBIIIOJIHUTE MEPAPXUUECKYIO KJIACCU(UKALINIO
pernoHoB P®. IIpomHTepnpernpyiTe NOIyYEHHBIE ACHAPOTPAMMBI M BO3MOXHOCTH JIaJIbHEHIIETO
IIPUMEHEHHUSI B CTPATErUPOBAHMH.

3amaua 2. [lo wuMermMMMCS CTaTUCTUYECKHM JTaHHBIM BBIMOJTHUTE KIACCH(PUKAIUIO METOIOM K-
cpeaHux peruoHoB P®. [IpomHTepnpeTupyiTe MOJYYEHHBIE KIACChl U MPEMJIOKUTE CTPATErMUYECKUE
MPUOPHUTETHI JUISI KaKI0M TPYIIbI PETUOHOB.

3anaga 3. Ilombepure craTHCTUYECKHE IaHHbBIE, XapaKTepU3YIOLIUE MPEJIOKEHHOE SBJICHHE WIIU
nporecc (He Menee 10) M oOueHHWTE TJIaBHBIE KOMMIOHEHTHI s HUX. OOBSCHUTE BO3MOXKHOCTU
JalbHENIIero MPUMEHEHUS B CTPATernYeCKOM aHaIH3e.

3amaua 4. [lombepure CTaTUCTHYECKHE IAHHBIC, XapaKTEPU3YIOIIUE TMPEATOKCHHOE SBICHHE WIIH
nporecc (He Menee 10) u mpoBeauTe (PaKTOPHBIN aHATN3, TPOUHTEPIPETUPYHTE MOTYyUYEHHBIE (DAKTOPHI
Y BO3MOXXHOCTH MTPUMEHEHHS B CTPATETUPOBAHUH.

3amaua 5. Ilo uUMerOmMMCS CTATUCTUYECKUM JaHHBIM OIICHUTE MOJIENIh B CTPYKTYpe MaHEIbHBIX
naHHbIX. [I[poMHTEpIIpETUPYHTE PE3yIbTaThl U BOSMOXXHOCTH MIPUMEHEHHS B CTPATETHYECKOM aHaJIu3e.

3amaua 6. [lo nmaHHBIM TaOMUIIAM «3aTPATHI-BBIMYCK» II JKOHOMHKH Pd oneHute >hdexTs
pacnpocTpaHeHUs WK U3MEHEHNE MHIEKCa 1IeH B 3aaHHOM oTpaciu. Kak nmosydyeHHbIe OLEeHKU MOXKHO
HCIIOJIb30BATh MU pa3paboTKe cTpaTeruu.

Bomnpoce! k 3a4ery:

1. Hazosute OCHOBHBIC OTaIllbl IMOCTPOCHUA 3KOHOMeTqueCKOﬁ MOACIN JJIA Henemn
CTpaTCrupoOBaHUsl.

2. Kakux HOOENneBCKHMX JaypeaToB MO SKOHOMHKE, BHECIIUX 3HAYUTENbHBIM BKJIAJ B pPa3BUTHE
HKOHOMHUKO-MATeMaTUYECKOT0 MoJAeInpoBanusi, Bel 3Haete? Kakue Mojaenu OHU TMpeajaraid u
pa3BuBanu’?

3. C uMeHEM Kakoro SKOHOMHCTA TPAAULIMOHHO CBA3BIBAIOT MIHUPOKOC IMPUMCHCHHC Mozeen
BCKTOPHBIX aBTopereCCI/Iﬁ B OKOHOMHUYCCKOM H CTPATCTHUYCCKOM aHanuze? HpI/IBCI[I/ITe IMPUMCPBI
HCIIOJIb30BaHU MOJEEH JaHHOI'O BUA.

4. C uMeHEM KakKoro HOOEIEBCKOI'0 Jlaypeara CBA3aHO MOJICIUPOBAHHUC C HUCIIOJIB30BAHUCM CHUCTCM
OKOHOMCTPUYICCKUX ypaBHeHHﬁ? Ha xkakmx »sramax CTPATCTUPOBAHUA HUCIIOJIB3YIOTCA CHCTCM
OIHOBPEMCHHBIX ypaBHeHI/Iﬁ n U1 gero?

5. Kakue tumsl AAaHHBIX UCIIOJIB3YIOTCA B SKOHOMUYCCKOM aHAJIN3C. Kakue tumbl 9KOHOMCTPUUCCKUX
Mozeaen MMPUMCHAIOTCA B CTPATCT I/IpOBaHI/II/I?
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6. Kakue MeToapl MHOTOMEPHOTO CTATUCTUIECKOTO aHAJIM3a PUMEHSTCS B CTPATETUPOBAHUM ?

7. s 4ero mpUMEHSIOTCS METOJIbI KIIACCU(UKALIUY B CTPATETUPOBAHUU?

8. Kaxkume pesynbraThl MOXKHO IOJyYUTh NMPH pa3pabOTKe CTPATErHMH NMPHUMEHSS MOJEIN BEKTOPHOU
aBTOPErPECCUU, MOJIENIN NTAHEJIbHBIX JAHHBIX?

9. Kro ABTOp MHOJAXOoda «3aTpaTbI-BBIITYCK» B skoHOMMKe? OIHIINTE OCHOBHEIE IMPAKTUYCCKUC

BO3MOXHOCTH

METOJ0JI0THHN

CTpaTErMuecKOMy aHaIM3y.

«3aTPaThI-BBITYCK»

IMPUMCHHUTCIIbHO K

9KOHOMHYCCKOMY

u

10. Ha3oBuTE OCHOBHBIE BOBMOKHOCTH MEKOTPACIEBBIX MOJIENIEH ISl CTPATErMPOBAHUSI.

11. Pa3paboTkamu kKakux Mmojeneil 3anmmanuce B.JI. MakapoB u A.P. BaxTusun, kKpome areHT-
OpUEHTHPOBaHHBIX Mojenel? Kak TpaJuIlMOHHO HCIOJIb3YIOTCS MOJEIM 3TOT0 TUIA U YTO SIBJISIETCS
CTaTUCTUYECKOW 0a30il 17151 MX OLIEHKH?

12. HazoBure

KOHKPETHOE

HUCCICIOBAaHUC

KOJMYCCTBCHHBIC MCTOABI B IPOLICCCAX CTPATCTUPOBAHMA.

(Hay4HOIO

CTaThlo),

rac

HUCITIOJIB30BaAJIUCh

Meroanuyeckue MaTepuabl AJs MPOBeICHUs NPOLEAYP OLEHUBAHHUS Pe3yJIbTATOB 00yUYEeHUSs

3adeT mpPOXOJUT B BUJE 3aIIUTHl MHAUBUAYATHLHOTO MpoekTa. OO0Imasi orieHKa CKJIaJbIBACTCs U3 JIBYX

qacTen:

— BBITIOJTHEHHE IOMAITHUX 3aJaHui U ydacTue B cemuHapax (20%);
— -3cce 1o Hay4yHO# crathe (30%);
— BBINOJHEHNE U 3alIUTa HHIUBUAYAIBHOIO IIpoeKkTa B TeueHue cemectpa (50%).

IKAJIA U KPUTEPUU ONEHUBAHMUSA PE3YJIbTATA OBYYEHUA

OreHKa
2 3 4 5
HEYJI0BJIETBOPUTEIILHO OBJIETBOPUTEIHHO
(neyn p (v p (xoporo/3a4er) (oTMyHO/3a4eT)
PesyibT /He3a4er) /3a4er)
®parmMeHTapHbIE, HO
p PHEIC, OO6mue, HO HE CdopmupoBaHHbIe
OtcyTrcTBUE 6a30BBIX HernyOoKue 3HaHus,
3HaHusg N CTPYKTYpUPOBAHHBI | CUCTEMATUYECKUE
3HAHUH coJieprKaIiue
€ 3HaHus 3HAHUS
po0eJIbI
B neizom
YCHEIIHOE, HO
coJieprkariee
B nenom ycneminoe, p
HO He OTJICNIbHbBIE YcnemiHoe u
Ymenus | OTcyTcTBUE YMEHUM po0Oesnbl yMeHue CHUCTEeMaTHUYECKOe
CUCTEeMaTUYECKOe
(momyckaer yMEHHE
yMEHHE
HETOYHOCTHU
HENPUHIIUITAATHHOT
0 XapakxTepa)
Hannuue otnensubix | B menowm, CdhopmupoBaHHbIe
HaBbiku HABBIKOB, HE Bcerja | chOpMUPOBAHHBIE | HABBIKU,
OTCcyTCTBHE HABBIKOB
(BmameHus) BEPHO HaBBIKH, HO HE B MpUMEHsIEMbIE TIPU
HCTIOJTb3YEMBIX aKTUBHOU (opMme pelIeHnuH 3a1a4
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