[loKyMeHT noanucaH NpocToi 31eKTPOHHOM NOANUCHIO
WUHdopmaumsa o Bnagenbue:

®UO: Xopyxwuit Nogmuna ViBaHOBHA

[lomxHoCTb: [IMpeKTop MHCTUTYTa IKOHOMMKM 1 ynpaBnerus AMK
[ata nognucanus: 15.07.2023 19:07:04

YHUKANbHBIA NPOTrPAMMHbIA KITHOY:
1e90b132d9b04dce67585160b015dddf2cble6ad

YTBEPXJIAIO:
HupexTop HHGTHT}’TH SKOHOMUKHU U YTIPaB-

Xopyxui JI.H.

“30“‘ aBryuTa 2021 r

JIner akTyanusanum padoyei NporpaMMbl IHCUHIIIHHBI

b1.B./1B.04.01 Ananu3 6aHKOBCKHX JAHHBIX € HCHOJb30BAHHEM MAKETOB
NPHKIAATHBIX CTATHCTHYECKHX IPOrPaMM Ha HHOCTPAHHOM SI3bIKe

JUIS TIOITOTOBKM OaKaiaBpoB
Hanpasnenue: 09.03.02 UndopmarimonHble CHCTEMEI ¥ TEXHOJIOTUU

Hanpasiennocts: MIH(pOpMallMOHHBIE TEXHOJIOIMHU aHAIM3a JaHHBIX
Dopma oOyueHHs O4yHas
I'ox navania noarorosku: 2019

Kypc 4
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B pabouyio nporpammy BHOcATCA cieayromue usmeHenus Ha 2021 rox Hayana MonroTos-
KU
1) 3amennTs Tabmuny 2 «Pacnipenenenne Tpya0EMKOCTH TUCLMIUIMHBL IO BH-
naM padoT»
T'pyroémroctn
Bupa ywet6Hoii padornl Satmce- | o EEM'E_-"-:T_"
ro/* s
No 7
Ob0mas Tpya0€MKOCTE IUCHUIIAHEL [10 y4eOHOMY ILIAHY 108,0/4 108,0
1. KonrakTHas pabora: 52,4/4 52,4
AyauropHas pabora 52,4/4 52,4
6 MOM Hucie:
nexyuu (JI) 16 16
npaxkmuyeckue 3anamus (113) 34/4 34
KOHCYAbMAYUU NEPeO 3K3AMEHOM 2 2
KOHmakmuas paboma na npomedicymounom kowmpone (KPA) 0.4 0,4
2. CamocrosTeabHas padora (CPC) 55,6 55,6
CAMOCMOAMeENbHOe U3YYEeHUE PA30eiios, CaAMORO002OMOEKA
(npopabomka u NO6MopeHUue TeKYUOHHO20 MAMepUald U Md-
mepuaia y4eOHuKos U yueOHuIx nocoduil, N0020MosKka Kk npax- 31 31
MUYECKUM 3AHAMUAM, MECMUPOBAHUI0, ROO20MOBKA K 3alyume
UHOUBUOYANLbHBIX NPAKMUYECKUX pabom)
nOO2OMOBKA K IK3AMEHY (KOHMPO.Ib) 24,6 24,6
Bu npoMeyTouHOro KOHTPOJIS: JK3aMeH

* B TOM 4HCIIE MPaKTHYECKas MOAMOTOBKA.(CM yueOHBIit M.1aH)




2) 3ameHuTs Tabnuiy 3 « TeMaTHYecKui miiay y4eOHON TUCLATIIMHBIY)

HanmenoBanne pasae/ios 1 TeM JHCHMILINH
(YKpynHEHO)

Beero

AyauTopHas pabora

JI

Pazoen 1 «Ananuz bankoeckux 0auuwix ¢
UCNONB30BAHUECM NAKEMO8 NPUKIAOHbIX
CMAMUCMULECKUX NPO2DAMM HA UHOCIPAHHOM
HA3IBIKE XD

108

16

13

BCero/*

IKP

BCero/*

Bueayau
TOpHAasi
pabora

iy

34

55,6

Tema 1 «ConmalpHO-)KOHOMHAYECKAS
CYILIHOCTE DAHKOBCKOM CHCTEMBI U 3a,1aUH
OAHKOBCKOM CTATHCTUKHY

T'ema 2 «O030p OCHOBHBIX IIPHKIIAIHLIX
craructuueckux nporpamM (STATISTICA.
Eviews, STATA, R) u Bo3aMoxHOCTEH HX
IIPUMEHEHHA B aHaIn3¢ OAaHKOBCKHX JAHHBIX)

Tema 3 «Cucrema abcomoTHBIX,
OTHOCHTEBHBIX H CPETHUX BEITMYUH
O0aHKOBCKOU cTaTHCTUKH. OCHOBHLIC
HallpaBJICHUS CTATHCTHYECKOrO aHa/IM3a
JEATEJILHOCTH DAHKOB ¢ HUCIOJIL30BaHHEM
[TAKETOB MIPUKJIAHBIX MTPOTPAMM

STATISTICA, Eviews, STATA, Ry

16

6/2

Tema 4 «CucreMa CTATUCTHYECKUX
nmokasaresnei [[b P® B coorBeTcTBHHM ¢
TpedoBanusamMu MuacTpykiuu banka Poccuny

14

Tema 5 «Ilokazarenu oneHkH AEATEILHOCTH
0aHKOB B COOTBETCTBUH MEKJIYHAPOHBIMU
CTaHJapTaMH (PUHAHCOBOH OTYETHOCTH

(MCDO)»

13,6

7,6

Tema 6 «CraTuctHyeckoe MOIeTHPOBAHHE
JesTelIbHOCTH DaHKOBCKOI0 CEKTOPA B I1aKeTax
npukiaaueix nporpamMm STATISTICA,
Eviews, STATA, R»

16

6/2

Tema 7 «Craructudecknii yuer KpeauTHBIX
cieliok. OCHOBHBIE MOKA3aTEeH KPEIUTHOM
CTaTUCTHKHY

14

Tema 8 «MeToapl IpOrHO3MpPOBAHHS
TEHACHIUH Pa3sBUTHA IIPOLIEHTHBIX CTABOK B

IMaKeTax MPUKIaIHBIX IPOrpaMM
STATISTICA, Eviews, STATA, R»

16

Koucyromayuu nepeo sxzamenom

Konmaxmuasn paboma Ha npomesncymosnom
xoumpone (KPA)

0,4

Bceero 3a 7 cemectp

16

34

2.4

55,6

Hroro no nMcuuninue

16

34

556

* B TOM YHCJIE NpakTHYecKas MOAT0TOBKA.(cM yueGHLI 11/1aH)




3) 3amenuts Tabmmny 4 «CoxepkaHue NeKiuii, NPaKTHYECKUX 3aHATHNH H KOH-

TPOJIBHBIE MEPOTIPUATHUS)

Do pm'lipyﬂmme Koi-Bo
KOMIIeTEHIIHH Yacos/
(muaHKaTOPbLI) / n3
No -~ Nen HA3BAHME IR/ " Bun HHX
" ;;[ Ne paznena | sraGoparopueix/ n paHTHlleERHx{ '-=;:-;;;qu1pii‘.fihﬂurﬂ- | mpak-
CCMHHADPCKHX 3aHATHH MepONpPHATHS THYe-
| CKasi
moAro-
_ | TOBKA
1. Pasgen 1. Ananu3 GaHKOBCKMX MaHHBLIX C HC- YK-4, IIKoc-8 50
MOJIb30BAHUEM I1aKETOB NMPHKJIAIHBIX CTATH-
CTHYCCKUX ITPOrpaMM Ha HHOCTPAHHOM SI3BIKE
1 Chapter «Analysis of banking data using
packages of applied statistical programsy
Tema 1 Jlexknus Ne 1 VK-4.2, Vk- 2
«ConuaipHo- | ConuanbHO-3KOHOMIUYeCKAas 4.3, IIKoc-8.1,
3KOHOMHYECK | CYHNIHOCTH OAaHKOBCKO CHCTe- I1Koc-8.2,
as1 CYIITHOCTE | MBI ¥ 3a/71a4u OAHKOBCKOH CTa- [IKoc-8.3
0aHKOBCKOW | THCTHKH
CUCTEMBI U Lecture Ne |
3a71a9n Soclo-economic essence of the
OankoBckoil | banking system and the tasks
cratuctukl» | of banking statistics
Theme 1 [IpakTueckas pabora No 1 YK-4.2, Vk- YCTHBIH on- 2
«Socio- ComnalbHO-3KOHOMUYECKAS 4.3, IIKoc-8.1, | poc, auckyc-
economic CYIIHOCTE OaHKOBCKOM cHUCTe- [TKoc-8.2, CHS
essence of MEI ¥ 3a/1a4H OaHKOBCKOH cTa- ITKoc-8.3
the banking TUCTHKH
system and Practical work No 1
the tasks of Socio-economic essence of the
banking banking system and the tasks
statisticsy of banking statistics
Tema 2 Jlexnusa Ne 2 YK-4.2, Vk- 2
«O030p O630p ocnoBHEIX npukiaaaubx | 4.3, [TKoc-8.1,
OCHOBHBIX CTATHCTHYECKUX MPOrpaMM [IKoc-8.2,
npHKIaaHbeIX | Lecture Ne 2 [1Koc-8.3
cratuctideck | Overview of the main applied
HX IporpamM | statistical programs
(STATISTIC | IMpaktuueckas padora No 2 YK-4.2, Vk- YCTHEIH o11- 2
A, Eviews, Bo3MoxHOCTH TPHUMEHEHM S 4.3, [IKoc-8.1, | poc, nuckyc-
STATA,R) 1 | OCHOBHBIX IIPHUKJIQTHBIX CTATH- [TKoc-8.2, CHS
BO3MOJKHOCTE | CTHYECKUX MPOrPaMM [TKoc-8.3
i ux STATISTICA, Eviews,
npumeneHuss | STATA, R B ananuze 6aHKOB-
B aHAJIM3e CKHMX JAHHBIX
OaHkoBckuX | Practical work Ne 2
JAHHBIX) Possibilities of using the main
Theme 2 applied statistical programs
«Overview of | STATISTICA, Eviews,
the main | STATA, R in the analysis of




Popmupyembie Kou-Bo
KOMIETeHIHH Yacos/
| _ (HHAHKATOPLI) [ u3
Ne | : Ne i Ha3zBan He _.F!ﬁiﬂlllﬁf - . - Bun HHX
= /"“. Ne paznena | maGoparopubix/ NPaKTHYCCKHX/ | KOHTPOJILHOIO | mpaK-
CEMHHAPCKHX 3aHATHIH MEPOIPHATHS | THYe-
-
MoAro-
TOBKA
applied bank data
statistical
programs
(STATISTIC
A, SPSS,
MatLab, etc.)
and the
possibilities
of their
application in
the analysis
of banking
data»
Tema 3 Jlexums Ne 3 YK-4.2, Vk- 2/2
«Cucrema CucremMa abCOMIOTHBIX, OTHO- 4.3, ITKoc-8.1,
a0COJIIOTHBIX, | CUTE/ILHEIX B CPEJIHHUX BEJIU- [IKoc-8.2,
OTHOCHTEIBH | YMH ODAHKOBCKOH CTATHCTHKH [1Koc-8.3
BIX U Lecture Ne 3
CpeIHHuX The system of absolute, rela-
BEJIMYHH tive and average indicators of
OankoBckoit | banking statistics
cTaTdcTukd. | Ilpakrtuyeckas padora Ne 3 YK-4.2, Yk-4.3, | VYcTHBIH on- 2
OcHOBHEBIE OCHOBHEBIC HalpaBJICHHS CTa- [TKoc-8.1, poc, pazbop
HallpapJICHUs! | THCTHYECKOrO aHAIN3A Jies- [TKoc-8.2, KOHKPETHBIX
CTaTHCTHYECK | T€ILHOCTH OAHKOB ¢ UCIIOIb- [TKoc-8.3 CUTYyaIHii
Oro aHajiM3a | 30BaHHEM I1aKeTOB MPHKJIA]- (KEHCOB) C 3a-
aeaTenbHoCcT | HBIX nporpaMMm STATISTICA, JaHHSIMHA
1 OAHKOB ¢ Eviews, STATA, R
Hcnolib3oBan | Practical work Ne 3
- ueM nakeToB | The main areas of statistical
NpuKJIagubIX | analysis of banks using appli-
IporpaMm cation software packages
STATISTIC | STATISTICA, Eviews,
A, Eviews, STATA, R
STATA,R» | IIpaktnueckas paborta Ne4 YK-4.2, Vk-4.3, | 3auura npak- 2
Theme 3 COop u u3yyeHne 0as3bl 1aH- [TKoc-8.1, THYECKHX pa-
«The system | gpIX aBCOMFOTHBIX CTATUCTHYE- [TKoc-8.2, 0oT
of absolute, CKH TI0Kazatenei 0aHKOBCKOM [TKoc-8.3
relative and | cpemsl M3 OTKPBITHIX HCTOYHU-
average KOB
indicators of | Practical work No 4
banking Collection and study of the da-

statistics. The
main areas of
statistical

tabase of absolute statistical
indicators of the banking envi-
ronment from open sources




®opmupyembie KoJu-Bo
KOMIIETEHIIHH Hacos/
_ (MHAHKATOPBI) _ / 13
No | Ne u HazBaHHe JIeKIHii/ Bux HHX
& f; ..NE pasaeana | JiabopaTtopHbix/ HpﬂRTHHEERHIf KOHTPOILHOrO | HpaK-
- CEMHHAPCKHX 3aHATHH MCPONPDHATHH | TH4Ye-
- o | cxas
0 nojaro-
TOBKA
analysis of [IpakTHuyeckas pabora Ne5 YK-4.2, Vk-4.3, | 3amura npax- 2
banks using Pacuer noxasaresei Bapuarnmn [1Koc-8.1, THYECKUX pa-
application 1 LIEHTPaJIbHOM TEHICHIHH [10 [TKoc-8.2, 00T, KOH-
software JTaHHBIM OaHKOBCKOH CTaTH- [TKoc-8.3 TPOJIbHAA pa-
packages CTHKH B IaKeTax MpUKIaHEIX Oota
STATISTIC | nporpamm STATISTICA,
A. Eviews, Eviews, STATA, R
STATA, R» | Practical work Ne 5
Calculation of indicators of
variation and central tendency
according to bank statistics in
application packages
STATISTICA, Eviews,
STATA, R
Tema 4 Jlexrust Ne 4 VYK-4.2, Vk- 2
«Cucrema CHrcreMa CTaTUCTHYECKHX TI0- 4.3, [1Koc-8.1,
cTaTUCTHYEeCK | Kazatenei L[b PO [IKoc-8.2,
X Lecture Ne 4 [IKoc-8.3
nokasartened | The system of statistical indi-
[1b PD s cators of the Central Bank of
coorBercTBd | the Russian Federation
HC IIpakTueckas pabora Neb YK-4.2, Vk- 3aiura npak- 2
TpeboBanuaM | [Tokaszarenu cBognoro 6amanca | 4.3, ITKoc-8.1, | THueckux pa-
1 [lenTpaibaoro 6anka Poccuii- [TKoc-8.2, 00T
Wuctpykumu | cxoit @epepanuu. M3menenue [1Koc-8.3
banka pazMepa o(pHIIHATBEHON CTaBKH
Poccuu» pe(hUHaHCHPOBAHHS
Theme 4 Practical work Ne 6
«The system | Indicators of the consolidated
of statistical | balance sheet of the Central
indicators of | Bank of the Russian Federa-
the Central tion. Change in official
Bank of the refinancing rate
Russian ITpakTuyeckas pabota Ne7 YK-4.2, Yk- | 3ammura rpak- 2
Federation in | [Tokasareiu 3¢)pexTHBHOCTH 4.3, IIKoc-8.1, | THYeckux pa-
accordance JEATEITBHOCTH H COCTOSHHUS I1Koc-8.2, 00T, TECTHPO-
with the Pa3BUTHS OTAETBHBIX KPEIHT- [1Koc-8.3 BaHHE
requirements | HBIX OpraHM3alyi H GaHKOB-
of the CKOW CHCTEMBI B LIEJIOM
Instruction of | Practical work Ne 7
the Bank of | Performance indicators and
Russia» development status of individ-
ual credit organizations and the
banking system as a whole
Tema 5 JTexrus Noe 5 YK-4.2, Vk- 2




@®opmupyemsie ;; ;Epﬂ-nn
KOMIIeTeHIHH Yacop/
(MHAAKATOPBI) / H3
No o Ne m HazBanme Jieknmii/ | Bun HHX
. 'f;: Ne pasnena Ja0opaTopHLIX/ 11 [JHHTHHEE:RHIJ" Rﬂﬂ'{*pﬂﬂh"*ﬁrﬂ npak-
CEMHHAPCKHX 3aAHATHH MEepOnpHATHH | THYe-
- ; | cxan
HOAro-
TOBKA
«Ilokazarenn | [loxkaszarenu oLEeHKH esTe/b- 4.3, [IKoc-8.1,
OLIEHKH HOCTH OAQHKOB B COOTBETCTBUH 11Koc¢-8.2,
ACATEIIBHOCT | MEKIYHAPOIHBIMU CTaH/1ap- [IKoc-8.3
u 0aHKOB B TaMu (PMHAHCOBOI OTYCTHOCTHU
cooTBeTCTBH | (MCDO)
H Lecture Ne 5
mexxaynapon | Performance indicators for
HBIMH banks in accordance with in-
craniapraMu | ternational financial reporting
¢purancosoil | standards (IFRS)
OT4ETHOCTH | [IpakTnueckas paGora No§ YK-4.2, Vx- | 3ammura mpak- 2
(MCPO)» Ko/M4yecTBEHHBIN 1 KayecT- 4.3, I[IKoc-8.1, | THueckux pa-
Theme 5 BEeHHLIH aHaJIN3 [IoKa3zaTejei I[1IKoc-8.2, 0ot
«Performanc | nesTenpHOCTH KOMMEPYECKUX [IKoc-8.3
¢ indicators OaHKOB B COOTBETCTBHH C
for banks in | MC®O B nakerax npukmiaj-
accordance HbIX STATISTICA, Eviews,
with STATA, R
international | Practical work Ne 8
financial Quantitative and qualitative
reporting analysis of performance indica-
standards tors of commercial banks in
(IFRS)» accordance with IFRS in appli-
cation packages STATISTICA,
Eviews, STATA, R
I IpakTuueckas padora Ne9 YK-4.2, Yk- | 3ammra npak- 2
OnpeneneHne CBOIHOTO peii- 4.3, IIKoc-8.1, | THyecknx pa-
THHIra OaHKa ITKoc-8.2, oot
Practical work Ne 9 [IKoc-8.3
Definition of a consolidated
bank rating
Tema 6 Jlekisa No 6 VK-4.2, Vk- 2
«Cratucruue | Cratucruueckoe Mmogemuposa- | 4.3, ITKoc-8.1,
CKOE HHE JEATENIbHOCTH DAaHKOBCKO- IIKoc-8.2,
MOJIEJIMPOBAH | IO CEKTOpa B [1aKeTax MpH- [1Koc-8.3
He KJIAJHBIX TPpOrpaMM
nestenbHoCT | Lecture Ne 6
H Statistical modeling of banking
OaHKOBCKOro | sector activity in application
CEeKTOopa B packages
[aKeTax [lpakTueckas padora Nel( YK-4.2, Yk- | 3ammra mpak- 2/2
IPUKIAIHEIX | MojaeaupoBaHnue OCHOBHOM 4.3, IIKoc-8.1, | THueckux pa-
IporpamMMm TEHJICHIIUH Pa3BUTHS Psiia C [1Koc-8.2, oot
STATISTIC | ucrnone30BaHHEM AKETORB [TKoc-8.3
A, Eviews, PUKJIAIHBIX IPOTPaMM




| ®opmupyembie Kou-8o
KOMIETeHIHH Yacos/
(AHIHKATOPI) _. / u3
N Ne u nazBanue Jgexumii/ ' Bug HHX
a5 ;;: Ne paznena | madoparopHbix/ HpﬂI{TH‘IEERHﬁ Rﬂﬂxﬂgg_lfbﬂum npak-
CeMHHAPCKHX 3aHATHH MEPONPHATHH | THYe-
| CKa#
_______ e
TOBKA
STATA, R» Practical work Ne 10
Theme 6 Modeling the main develop-
«Statistical ment trend of a series using
modeling of | application software packages
banking sec- | [Ipaxtuueckas padora Nell YK-4.2, Vk- | 3ammwmra npax- 2
tor activity in | Cocrasnenue nporso3a Ha oc- | 4.3, [TKoc-8.1, | THyeckux pa-
application HOBE BPEMEHHOI'0O psjia [TKoc-8.2, 00T
packages Practical work Ne 11 [1Koc-8.3
STATISTIC | Time Series Based Forecasting
A, Eviews, [IpaxTrHueckas padora Nel2 VK-4.2, Yk- | 3amnmra mpak- 2
STATA,R» | MogemupoBanme cezonnbix 1 | 4.3, [IKoc-8.1, | Tuyeckux pa-
LHKJIMYECKUX KoJleOaHuH [IKoc-8.2, 00T, TECTUPO-
Practical work No 12 ITKoc-8.3 BaHUE
Modeling seasonal and cyclical
fluctuations
Tema 7 Jleximsa Ne 7 VK-4.2, Vk- 2
«Crarucru- CrarucTuydeckuii yueT Kpe- 4.3, [IKoc-8.1,
YECKHM yUeT | AMTHBIX ¢/ieJIoK. OCHOBHBIE [1Koc-8.2,
KpeIUTHBIX [10Ka3aTelyu KPEJAUTHOH CTATH- [I1Koc-8.3
caenok. Oc- CTHUKH
HOBHBIE T10- Lecture Ne 7
Ka3aTelH Statistical accounting of credit
KpeaUTHOM transactions. Key indicators of
cTaTUCTHKHY | credit statistics
Theme 7 [Tpaktuueckas padora Nel3 YK-4.2, ¥k- | 3amura mpak- 2
«Statistical Craructuyeckuit anamus npo- | 4.3, [IKoc-8.1, | THyeckux pa-
accounting of | MEHTHBIX CTABOK C HCIIOJIB30- 1IKoc-8.2, oot
credit trans- | BaHWEM TaKETOB NTPHKJIATHEIX [IKoc-8.3
actions. Key | nmporpamm STATISTICA,
indicators of | Eviews, STATA, R. Ouenka
credit statis- | hakTHYeCKON BEJIHMYHHEI ITPO-
tics» [ICHTHOU CTaBKH, pacyeT Ipo-
CTBIX U CITOKHBIX MPOIIEHTOB
Practical work Ne 13
Statistical analysis of interest
rates using application packag-
es STATISTICA, Eviews,
STATA, R. Estimation of the
actual interest rate, calculation
of simple and compound inter-
est
[IpakTryeckas padbora Nel4 YK-4.2, VK- 3anmra Ipak- 2
PacueT ¥ aHa/IM3 OCHOBHBIX 4.3, IIKoc-8.1, | THyeckux pa-
IoKa3aTeseil KpeJuTHOH cTa- [[Koc-8.2, 00T, YCTHBIN
THCTHKH ITKoc-8.3 OIIpOC




Dopmupyembie Koa-8o
KOMIEeTeHuud | | Hacos/
_ - - __ (MHAMKATOPLI) - o Im
o ' Ne u mazBanme JTeKUHii/ - Bux HuX
- ;;I Ne paspena | naGopatopubix/ npakTHYeCKHX/ KOHTPOJILHOTO | mpak-
CeMHHAPCKUX 3aHATHI MEpONpHATHS THYe-
| cKasi
HOXrO-
TOBKA
Practical work Ne 14
Calculation and analysis of the
main indicators of credit statis-
tics
Tema 8 «Me- | Jlexius Ne 8 YK-4.2, Vk- 2
TOJBI TTPO- MeTo1b1 ITpOrHO3HPOBaHNS 4.3, I1Koc-8.1,
I'HO3HMpPOBa- TeHIACHIIUHN Pa3BUTHUS MTPO- [1Koc-8.2,
HHSI TEHOEH- | IEHTHBIX CTABOK [IKoc-8.3
IUA pa3BU- Lecture No 8
THSL IIPO- Methods for predicting trends
[IEHTHBIX In interest rates
CTaBOK B 1a- | [Ipaktuueckas pabora Nels YK-4.2, Vk- 2
KeTax IIpH- [Ipornosuposanue tengennnii | 4.3, [TKoc-8.1,
KJIaTHBIX PA3BUTHS IIPOLIEHTHBIX CTABOK IIKoc-8.2,
IporpamMm B MTAaKeTax MPHUKIAIHBIX TIPO- [IKoc-8.3
STATISTIC | rpamm STATISTICA, Eviews,
A, Eviews, STATA, R no merony Hapa- 3
STATA, R» | meHHs NPOLEHTHBIX CTABOK AR AR
Theme 7 Practical work Ne 15 TH%?HK pa-
«Methods for | Prediction of interest rate de- ek
predicting velopment trends in application
trends in in- | packages STATISTICA,
terest rates Eviews, STATA, R according
using the ap- | to the method of increasing in-
plication terest rates
packages I IpaxTryeckas pabora Nel6 YK-4.2, Vk- 2
STATISTIC | Ilpormosupoparmne Tennenumii | 4.3, [TKoc-8.1,
A, Eviews, pa3sBUTHA IIPOLICHTHBIX CTABOK [IKoc-8.2,
STATA, R» | B makerax npuknagubIx npo- [TKoc-8.3
rpamMMm STATISTICA, Eviews,
STATA, R mo MeTony BeIsB-
- 3amura npax-
JICHUSI OCHOBHOM TEHIEHINU
Practical work Ne 16 TH%{%EHK pa-
Prediction of interest rate de- =
velopment trends in application
packages STATISTICA,
Eviews, STATA, R by the
method of 1dentifying the main
trend
[IpakTnueckas pabora Nel7 YK-4.2, Vk- 2
IIpuMeneHne nakeToB mpH- 4.3, I1Koc-8.1, | 3amura mpak-
KJIaJIHBIX CTATHCTHYECKUX [1Koc-8.2, TUYECKHX pa-
IIporpamMm Jiis otoopa (haxro- [IKoc-8.3 00T, TECTHPO-
POB, (DAKTOPHOrO aHAJIH3A U BaHHE
MOCTPOEHUSI YpaBHEHHS per-




| N o HazBaHue JeKuHii/
Ne paspena | 1abopaTopHbIX/ NPAKTHUCCKAX/

n/n
cemnﬂapcﬂﬂx JAHATHH

@opmHupyeMEBIe
KOMIOeTeHIHH

(AHAHKATOPBI)

Bun

KOHTPOJILHOTO |
Mepnnpnnmn;--

4 Koa-Bo
| Yacor/

/ H3

HHX
npak-
THYe-
cKast
IOAr0-

| ToBKa

PECCHH 10 TJIABHBIM KOMIIO-
HCHTaM

Practical work Ne 17
Application of applied statisti-
cal software packages for se-
lecting factors, factor analysis
and constructing a regression
equation based on the main
components

Paspaborunku: TuxonHopa A.B., K.2.H., JIONEHT

J%///

(PHO, yueHas cTenensb, yHcHOE 3BaHHE )

oepHeTukd. [Iporokon Ne 11 ot «26» aBrycra 2021r.
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AHHOTAUHA

paGotei nporpaMmer yredHol tucormuiael BLBABO401 «AHanmn: Gan-
KOBCKHX TAHHBIX ¢ HCOXIEIOBAHITEM [TAKETOE OPHKIATHBIX CTATHCTHYE-
CKHX TIPOrPAMM HA HHOCTPAHHOM A3BIKEY
I NoAroTOBKH Gakanaepa no Hanpaeaeanio 09,03.02 HadopvanmoHebie CHCTEMBL H TeX-
HO.10THH M0 HAMPABJAeHHOCTH «HH(OpMALHOHABIE TEXHOMOTHH AHAIIA JTAHHBIXY

Llede 0CBOGHHE THCUMILIHHBE OCBOSHHE CTYIEHTAMHU TEOPETHUECKHX H
MPAKTHYECKUX 3HAHHEA, NPUOOPETEHHE YMEHHE M HABBLIKOB B OONACTH NPHMEHEHHS
COBPEMEHHEIX KOMTIBIOTEPHBIX TEXHOMOTHA Moucka OaHKOBCKOH WH(OpMAauUWH 471
pPELISHHs NOCTABNEHHOH 3aJa4UM, KPHTHYESCKOTO aHANK3a 3Toil HHGOpMaUHK | odoc-
HOBAHHS MOPHHATEIX OPCAHH3AUHOHHO-YOPARISHUECKHX PELWEHHE, HCNONLE30BAHNHA
TEXHONOMHH Pa3padoTki 00BEKTOR MPOfIeCCHOHANEHOR A8ATENEHOCTH B OaHKOBCKON
cihepe; chopa, aHANH3a HAYYHO-TEXHHUUECKOA HHAOOPMAULHH, OTEYESCTBEHHOND H 3apy-
OEIKHONO OnpTa No OOpadoTKe OAHKOBCKHX JAHHBLX ¢ HCNOMB30BAHHEM [AKETOB
mpHknaanerx nporpaMy STATISTICA, Eviews, STATA, R,

MecTOo IHCUMMAMHBLI B YUeDHOM IUTAHE: JAHCUMNIHHA BKIKUEHA B YACTh,
HOPMUPYEMYIO YUACTHUKAMH QOPa30BaTENbHBIX OTHOWEHWA vuedHOro nnaHa {auc-
UMIJTHHA MO BRIOODY) MO HANpaeleHHKr noarereskd 09.03.02 «MudopvalnoHHbIE
CHCTEMBI H TEXHONOIHH.

TpeGoBanuda K pe3vILTATAM OCBOCHHH IHCUMILTHHBI; B DE3V.IbTaTe OCBOE-
HHS AHUCUMIUTHHEL (POPMUPYVIOTCA CAEAYIMUHE KOMMNETEHUMH (HHAHKATOpbl) YK-4
(YK-4 2, YK-4 3); TTKoe-8 (TIKoc-8.1; TTKoc-8.2; [TKo¢-8.3).

KpaTkoe colepaaHve AHCUHNAMHBL: JHCUHNIMHA «AHATH3 OaHKOBCKHX
AAHHBIX ¢ MCOOAB20BAHHEM NAKETOR OPHKNAAHBIX CTATHCTHYECKHX OPOTPAMM HA
HHOCTPAHHOM A3BIKE» TO3BOIACT YACHUTE COISHKAHHE, YCTOBHA M MPaKTHKY aHa-
NH3a HHPOPMAUKH ¢ OaHKaX H DaHKOBCKOH CHCTEMe B NakeTax NPHKIANHEIX MPo-
rpavMm STATISTICA, Eviews, STATA, R. Jlaetcs OUEHKA AOCTOHHCTE H OCPAHH-
UEHHA OCHOBHBIX CTATHCTHUSCKHX METOOOB aHaNn3a, uxX MPUMEHEHWA B Pa3HBIX
MPOrpaMMHBIX OPOIYKTaX, BOIMOKHOCTH COYETAHHA B MX MPUMEHEHHH. JHCLHN-
NMHHA CO3AZET HAYHHYI H METOAHYECKYKY OCHOBY Als npodeccnoHaabHOR aea-
TENEHOCTH B COiepe JKOHOMHEW. TeMbl AWCUMIIWHBI Q0bEAHHEHBl B 1 pazaen
« AHAUTH? OAHKOBCKHX AAHHBIX ¢ MCIONB30BAHHEM NAKETOR MPHKIAAHBLX CTATHCTH-
UECKHX MPOTPAMM .

* Tema 1 «COUHATBHO-3KOHOMHUECKAA CYILHOCTL OAHKOBCKOM CHCTEMbl H 3a-
Aady OAHKOBCKOH CTATHCTHKHY

+ Tema 2 «(030p OCHOBHBEIX TPUKITAIHBIX CTATHCTHUYECKHX MPOTPaMM
(STATISTICA, SPSS, MatLab v ap.) # BO3MOKHOCTER X NPHMEHESHHS B aHATHZE
OAHKOBCKHX JAHHEIX»

* Tema 3 «Cuerema alCOMOTHEIX, OTHOCHTENBHBIX H CPEIHHX BEIHYHH OaH-
KOBCKOH CTaTHCOTHEH. OCHOBHBIE HANPABNEHHA CTATHCTHUECKONO AHATH3A NeATE N b-
HOCTH OAHKOB ¢ HCNOIB30BAHUEM NAKETOB NPHKNAAHLIX NPOTPAMM»»

» Tema 4 «CueTeMa CTaTHCTHYSCKHX TokazaTteneil LIb P B cooTBeTCTRUM C
TpedoBaHUAMH MHCcTpyKUHK baHka Pocchuy

+ Tema 5 «[ToxasaTeny OUEHKH ASATENBHOCTH OAHKOB B COOTBETCTBHH MEHKAY-
HAPOAHEIMH CTAHAAPTAMH PHHAHCOBOK OTUETHOCTH (MCDO)»



+ Tema © «CTaTHCTHUSCKOS MOJENHPOBAHHE ASATEILHOCTH DAHKOBCKOTQ CEK-
TOPA B [EKETAX OPHKTIAIHBLX NPOIPAMM»

+ Tema 7 «CTATHCTHYSCKHA YUET KPEAHTHBIX ¢IenoK, (OCHOBHLIE MOKasaTelu
l{pE.EI.HTHGFI CTATHCTHRH»

» Tema 8 «MeToaw Mporao3MpoBaHNg TEHISHUWA PA3BUTHA MPOUSHTHEIX CTa-
BOK B NakeTax Mpuenaansix nporpaMs STATISTICA, Eviews, STATA, R»

The discipline «Analysis of banking data using packages of applied statistical
programs in a foreign language» allows you to understand the content, conditions
and practice of analvzing information about banks and the banking system in appli-
cation packages STATISTICA, Eviews, STATA, R. Discipline creates a scientific
and methodological basis for professional activities in the field of economics. Topics
of the discipline are combined in 1 Chapter «Analysis of banking data using packag-
es ot applied statistical programs»:

* Theme 1 «Socto-economic essence of the banking system and the tasks of
banking statistics:»

* Theme 2 «QOverview of the main applied statistical programs (STATISTICA,
PSS, MatLab, etc.) and the possibilities of their application in the analvsis of bank-
ing datar

+ Theme 3 «The system of absolute, relative and average indicators of banking
stanistics, Thie main areas of sratistical analvsis of banks using application software
packagesn

* Theme 4 «The system of statistical indicators of the Central Bank of the Rus-
stan Federation in accordance with the requirements of the Instruction of the Bank of
Russian

« Theme 5 «Performance indicators for banks in accordance with intemational
financial reporting standards (IFRS )

+ Theme 6 «Statistical modeling of banking sector activity in application pack-
ages STATISTICA, Eviews, STATA, R»

+ Theme 7 «Statistical accounting of credit transactions. Key indicators of credit
statisticsy

* Theme 8 «Methods for predicting trends in interest rates using the application
packages STATISTICA, Eviews, STATA, R»

Ofmag TPYI0EeMKOCTE AUCUHTLTHHBI COCTARACT 3 2a4eTHRIX eAMHKULI (106 ua-
COR).

[poMeRyTOUHBIA KOHT POb: 3CEMEH.

l. lHens ocBoeHHA JHCLHILTHHBI

Lleabky 0CBOCHHA AMCUHNIMHE « AHATH3 OAHKOBCKHX JAHHBLX ¢ HCNONE30BA-
HHEM TIAKETOR MPHKNAJHEIX CTATHCTHYECKWAX MPOrPavyM Ha HHOCTPAHHOM A3BIKER
ABIASTCS. OCROEHHE CTYASHTAMH TEOPETHUECKHX H NPAKTHYECKHX 3HAHHI, npHodpe-
TEHHE YMEHHMH W HABBIKOB B OONACTH NPUMEHEHHA COBPEMEHHBIX KOMIBHITEPHBIX
TEXHONOrHA MoHeka DAaHKOBCKOA WHAOPMAUWH 119 PELISHNT MOCTABNSHHON 3a0a4H,
KPHTHYECKOTO aHaIH3a 3TOH WHGPOPMALHH H O000CHOBAHHA NPHHATBIX OPraHH3alu-
OHHO-YIPABNEHYECKHX PELIEHHIT, HCIONB30BAHHA TEXHOIOMHH Pa3paboTkH odBeRToR
MpodCCHOHANEHOR JeATENEHOCTH B JavkoBckoi chepe; cOopa, aHanWsa HavuHO-
TEXHHUECKOH HHPOPMAUKMH, OTEUECTBEHHOMO M 3apyOeKHOr0 onbiTa No 0dpadoTKe

3



OAHKOBCKMX  JAHHBIX € HCNOMB3OBAHHEM  MAKETOR  [PHKNAIHBIX  MPOrpaMM
STATISTICA, Eviews, STATA_ R.

2. MecTo IHCUHIUTHHBI B YueOHOM npolecce

,."_-LHCLLHI'L'IHHH « AHATH? DAHKOBCKIX JAHHBIX ¢ HCNONB2OBAHHEM NAKETOE NPH-
KNAMHBIX CTATHCTHYECKHX MPOTPAMM HA WHOCTPAHHOM A3bIKE» BKTFOMEHE B MEpeyeHb
AHCUHTITTHH MO BLIGOPY YUeDHOTO NNada BAPHATHBHOH YacTH. JdUCUHMITHHA «AHANH3
DAHKOBCKHX JAHHBIX C HENONBIOBAHKUEM NAKCTOE NPHEIEAHBLX CTATHCTHHECKHX MTPO-
rpaMM Ha WHOCTPAHHOM SA3BIKE» PeaNU3veTCa B COOTBETCTBHH ¢ TPROOBAHHAMM
GI'OC BO, ONOIN BO v YuedHore nnada no HanpasieHdo 09.03.02 «HMudopma-
UHOHHBIC CHCTEMBL H TEXHOMOMMH Y 0 HANPABRICHHOCTH HHHE'JO[J.\'IB.LLHGHHBI& TEXHO-
JIOMHY AHATH3E AaHHBIXY,

[TpeAWecTRYIOWNMH  KYPCaMH, Ha KOTOPRIX HEMOCPEACTBEHHO OasHpyeTed
AHCUHILIHHA «AHATM3 DAHKOBCKHX JAHHBIX © HCOONBIOBAHHCM [AKCTOB NPHEKIAA-
HbIX CTATHCTHYESCKHX NPOrpaMys» asnAroTes «MaTtevarnueckas cTaTHCTHRAR, «KoM-
NBEHEITCPHAA MATCMATHEA», CAHANH3 SKOHOMHUYECKHX JAAHHBIX ¢ HCOONBIOBAHHESM
HHAOPMAUHOHHEIX TEXHONOTHA HA WHOCTPAHHOM AILIKEY, « DKOHOMETpHKa», «(CTa-
THCTHKA», «AHATHI IKOHOMHYECKHX JaHHBIX ¢ HCNOJE30BAHHEM COBPEMEHHBIX HH-
(pOpPMALMOHHBIX TEXHONOHA? | «DHHAHCH», «PacueTHO-rpaduyeckas ¢TATHCTHKA B
cpeae Ry, «CTaTHCTHKAY.

JMcUHNIMHG «AHATHS DAHKOBCKHX JAHHBIX ¢ HCNONB3QBAHHEM NAKETOR NPH-
KNATHBIX CTATHCTHYSCKHX NPOrpaMM» ABNACTCH GC-HGB{}I'I{}J'IHFB.I-CILLLEH J14 H3YYCHHA
CTCAVIOWMY JHCLUTINWH «IKOHOMHUYECKAA 0e30NaCHOCTRY, «MaKpoIKOHOVHIECKAS
CTATUCTHKAY, «HHTENNEKTYanbHbIA aHANM3 JaHHLIX H CTATHCTHEA», «AHATHI JaH-
HbLX Mli}I{ﬂ,}’Hﬂ]JO.ﬂ.HOH CTATHCTHKH ¢ HCNONE3OBAHHEM NAKSTOE NPHEIEAHbLX [TPO-
rpaMsy Ha HHOCT PAHHOM A3ETKE,

OCOGEHHOCTRIO AMCUMINIHHEL ABNAETCS H3VUSHHE TEOPHH H NPAKTHKH NPHMe-
HEHHA CTATHCTHYMCCKHX MOETOIOB MPH aHATHEC QAHKOBCKHX JaHHBIX © FCMTONBIOBAHNA -
&M MAKETOB NPHKIAAHGIX nporpasM STATISTICA, Eviews, STATA, R. KouTpons
IHAHWH CTYACHTOB OPOBOAHTCA B POPME TEKYILICH H NPOMENYTOUHOH ATTECTALMH.
Tekyuias aTTecTalna CTYICHTOB — QUEHKA 3HAHKH H YMEHUH NPOBOIHTCH NOCTOAHHO
HA NadopPaTOPHO-MPAKTHUYSCKHX 3AHATHAX, € MOMOLUEK MPOBEPKH BLINIOIHEHHA HH-
AMBHIYVAUTLHBIX 23 JaHHHA, OLUEHKH CAMOCTOATENbHOH padoThl CTYASHTOR, YEPE3 OTBE-
TBl HA KOHTPOJIBHBEIE (TECTOBBIE) BOMpocH. TTpOMEYTOMHAS ATTECTAaUHA CTVASHTA
NPOBOIUTCA B (POPME— IK3AMEHA.

Paboyasn nporpaMMa JHCHOHILIHHBL WAHATIMI OAHKOBCKHX JAHHBIX C© HCIIOAbL30-
BAHHEM MAKETOB MPHKITAAHEIX CTATHCTHUSCKUX MPOTPAMM HA WHOCTPAHHOM A3ZBIKEX
AN HHBANHACE W JIHU ¢ OTPAHHYEHHBIMH BO3MOKHOCTSMH 310P0RESA paspadaTLIBacT-
CA HHAHBHAYAIBHO © YUYCTOM oCco0eHHoCTEH I'lC-HXOCI]HBH'—IﬂC-HDFO Pa3BHTHA, HHAHBH-
AVANTBHEIX BO3MOMKHOCTEH W COCTOSHHA 3N0POBLA TAKHX 00VUARIIHXCA,

3. [lepeyeHs MIAHHPYEMBIX PE3YILTATOB 00VHEHHS M0 JHCIHMIHHE,
COOTHECCHHBIX ¢ TLTAHWPYEMBIMH PE3YTLTATAMH OCBOEHHUY 00PA30BATEILHOI
nporpamMybl



MsvueHde JadHol yuebHOH JUCUMOJIHHBI HAMPABNEHO HA (DOPMHPOBAHHE ¥
O8YYAWKXCA KOMIOETEHUME , NPEICTABAEHHbLX B TAGIHUE 1,

4. CTPY¥KTYpA H coaepkaHle JHCUHNAHHBI

4.1 Facnipeaenenne Tpya0éMKOCTH JHCUHILTHHEI N0 BH1AM padoT

0 CEMECT pam

Obwas TpyacéMKOCTh JUCHHILIMHBL COocTaBnaetr 3 2a4v.en (108 uwacom), ux
pacnpeneneHne no BHIaM padoT cevMecTpaM NpeacTaeneHo B tabanue 2.



TpebGopannus K pe3yabTaTaM 0CBOCHHS YIeOHOH THCHHILTHHBI

TaGnnua 1

No Kon Conepxanne HuaukaTopel KOMIETEHLHI B pesyabrare n3ayueHus yueOHONH ANCUHITIHHEL 00 VHAIOUIHECH JOMKHBI:
pin |20 | AoEDete e 3HATDH YMETh BIIAIETH
TeHuHH | (Mamu eé yactH)

1 YEK-4 CnocobHocTe YK-4.2 YmeTh, npHMEHATE - npodecCHOHATEHO W

OCYUIECTBNATL | HA NPAKTHKE LEN0BYI0 KOM- apryMeHTHPOBAHHO

NENOBYIO KOM- MYHHKALHIO B YCTHOI K M3NIAraTh B YCTHOH M

MYHHKALIHIO B nucbmMeHHoI popmax, MeTo- MUCBMEHHOI (hopme

VCTHOI M NHCh- | [kl H HABBLIKK J1EI0BOTO 00- npofeccHOHANBHY KD  110-

MeHHOI (hopMax | LEHHA HA PYCCKOM H HHO- IMUHKD M PE3YJILTATH

Ha rocyaapcr- CTPAaHHOM A3BIKAX aHamn3a OaHKOBCKHX

BEHHOM A3LIKE ZAHHBIX,

Poccuiickoii
Menepauun 1
HHOCTpaH-
HOM{BIX) A3bI-

Ke(ax)

- oDwarecd, secTn gua-
JI0r, BLUIBMraTh OpraHu-
3aLIHOHHO-
YIpaBIEHYECKHE  pelle-
HHA B DAHKOBCKOI chepe
H nobuBaThca ycnexa B
npolecce  KOMMYHHKa-
LHH,

- HCAOB30BAThL 3HAHUA O
KATErOPHAX MPHKNAIHBIX
3ana4 B npodeccnoHanb-
HOH [eATeNsHOCTH,

- (opmynuposate 3ana-
4M, CTOALIHE nepen KOoH-
KpeTHOil MH(pOpMaLIHOH-
HOI TEXHONOrHEN,

- dopmymupoeate Heob-
X0nuMBlii Habop Bonpo-
COB MpH NONYYEHHH Tpe-
OyeMblX NaHHBIX  IUis




II}'JGUE,'J_EIIHH anamsa
HAeHTelNLIKCETH C-}’ﬁ'hE KT
CAHEQRCKON: CEETORA

YK-4.3 Bnaners: nasuicami
HTEHHA H NEPERGNA TEKCTOR
Hil HHOCTPAHHOM A3RTKE B
mpoPCCCHOHATRHOM OOLIC-
HHH, HABBIEAME JCMTORLIX
KOMMYIHEALHH 3 YO0 1
NHCEMENKIA QopMe na pyc-
CEONM W HHOCTPAHHOM S3hi-
Ka¥, MeTOIHEDH COCTARNEHHA
CYLOCHIE B MOKTHIAOCTHOM
ICMOBOM GOMICHNN Ha pyc-
CEOM H HIOCTPAINIOM H3LIKAX

- NABLIKAMH  I¥OIHHNGE 0
HAYTHON petH B mpodeceno-
HankHOH cepe;

= HAEWKAMH OPaEHILHOTD
HCONIL30BAHHA TOpPMOABROIO-
I'HH B yyedn-
HpodiecCHonan LI 1
OPHIMANEHO-NENOROR
pax ODITeHNH,

= HAEWKAMH pCUHICHHA 3804
]‘IHd}GpMHu[]DHHDm TIOHCEA B
DankoecKkol chepe;

- HABLIKAMH KK ODOOLLENTHKY,
AHATIZY,  ROCTIPHATHID
Jropyaiin o Dankax W OaH-
KOBCKOD cncTesic  Pocenn,
MOCTAHOBES LICHH 1 ERIGOPY
HYTEH 8€ AOCTHHENHH

Cie-

HH-

[ E]

1Koc-8

CrocofHOCTh
HPOEOUITL A113-
JIHS JANNILIY C
HCMONRIORAH -
&M HHPOPMATIH-
OHHBEIX TCXHO-
TorHii B obnac-
‘TH CEJILCKM G
XOAHACTEA, DI
HOMHKN, DyX-
TANTEPCKOTE
VUCTa, CTATH-
CTHKH, (JHHAH-

11Koc-8.1 3naTh: OCHOREL
TEX QUK HH IIpﬂlIZEUﬁﬂC'I'Bﬂ
Ilp{'},ull‘:,-'l'iLl,lili CEJLEKEM O X0-
FAACTRA, TEOPHH H METONO-
TOrHIY FTRCHHNANH 3KOHOMT-
JOCKOTO Opodina (3KOHOMH-
KA, OYXTANTCPCENE VUCT, CTa-
THETHKA, fHiancs voup. )
IiII(l]ﬁpME’LLI,HﬂIIIIIhIE'I'EXIIP.LII(}—
THH AHANED AAHHE, HETOT-
HUKH HHPOPMATIN 7INA Npo-
(hCCCHOHATBEHOR TCATCIBHO-
CTH

~TCOPCTHUCCKHE H
MET RO He-
CEHe (UGB LI
IKOHOMETPH e~
CKOMD HCCNET0-
EAHH OAHKOB-
CEIX JAHHHX C
HCIKUIBAOBAITHEM
nakeras STATA,
Fviews,
STATISTICA




COL H .

MNKoe-3.2 ¥Yuers: cobipar
HIHOPMALING WS nposese-
HUA JHLMEL, YCTAHARNURLTh
MPHIHHRG-CNENCTREHHEIS
CEA3ZN MCKIY NPHIHAKAMI;
BEIGHPATE U NMPHMCHATE, B
TOM HHCHE & HEHTUILACHEA L -
eM COupeMeiiLIx HIKMa-
TINOHHEBIY TEXHOTOTHE, METO-
SR AHANMED MAHHRY, TENdTh
BEIBOJEL HA CGCHOEC OPOEC-
JCHHOTO AHANNSA TAHHLIX

- ﬂ'l'ﬁllpa’l'h CIIC'I'EM}-' -
KAIATENEH WA NOCTPOE-
HHA 3KOHOMETPHHECK X
MOnETe B DaHKORCEOT
chep,

- MIPOBOINTE CIcUdn-
KAuHIG H IIﬂI}E’LME'II}HHB—
LD, OLENRY AOCTOE-
HOLTH SKOHOMETPH -
CHUY MONEnei, B TOR
OCIC H ¢ HCTIONE30BA-
HHCM TAKCTOBR MIPHKIAI-
HEX CTATHC THYECKHY H
f)HﬁIIﬂME'IT}Ii"-IEC-I(HX Ilpﬂ—
rpamu; STATA, Fviews,
STATISTICA,

- OTIPCACTATE CTCIICHD
EIESHEA (haKTOpa HA po-
f'i}’_ll Lralrsl AeHTenn et
CyOBEK OB DANKOBLKO O
CEKTOPA, CPARHHRATH
JrakTopk MO CUNE RAUA-
HHA HAa PC3YILTAT, Onpc-
ACNATE NPHOPHTCTHEIC,

- Ilpﬁl 1 Iﬁ:ﬂlpﬁﬂﬁ'l'h Ha Oc-
HCHSE KO ) Me’l'p HY2CKHX
MORETEN TOKAEaTEn!
GAHKORCRKOMG CEETOPRA,
ONCHUBATE TOUHOCTE
TIPOTHOIOE C HCTIONE30-
BallHeM HAKE108 Ilpll—
KA MNLIX II}'J(]II'[)EIMM;

= MPARHNRHO HHTEDRARC-
THPORATE PE3YIThTATH

1{



HCCHEUOBANNA, 1LIpada-
TLIBATL HPACTHYECKHE
PERKORMERNAITHK M HX
MPHMEHEH UK B BUHKOR-
CEOI chope

MKoe-8.3 Buayers: meronn-
TOrHE H HABRIKAMH MPORE-
JIEHHS QHATTHE MAHHBIX © HE-
MONL30BAHHEM HH(OpPMAL-
OHHBIX TCXHONOrHH B 0bnac-
THOIKCHIOMHEH, 1 TOM 4HCIE
FCCHIM B ISH CEIBEK () X0-
3ARCTRA

- IABLIKAME IIﬁC'II}ﬂIEIIHH H
HCMOTRIOBAHNA 3ROHOMETPH-
HECKNX MOJTETe no dakTi-
YCCKAM OAHKOBCKEMM TAHHBIM
E YCIOBISY HAPYLICHH
II}'JEJJ.IIﬁChIJIﬁI( II}'JHMEIIEIIHH
MRS U HBAIIHAH Ilﬂpﬁ—
METROR C HETIONREZORAHNERT
STATA, Fuviews,
STATISTICA,

- HAELIKAMH OLICHHEAHNA Ka-
Hecea IIP.IC'I'[H')EIIIIL:IX MO
MEITHYECKHX MOUSNei, ana-
N3 U COASPHRATENRHGH 1HH-
TePIpeTali NHIYHIEHHBIX
PCIVILTATOR DAHKOBCKHX
NAHHKX, OOOOIICHHA B 00TY-
HEITHH BLI BRI,

- NABLIKAME PRIPADOTKH 1P
FHEZOR pE3RHTHA ﬁﬂHK{_\H{:KG—
ro CEKTOPA, REPOATHOCTHONG
OOCHUBAHNA HX NOCTOBCPHO-
CTH
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Tabnwuua 2

Pacnpenesienne Tpy10EMKOCTH AHCUHILIHHBI 10 BHAaM paboT 1o cemecrpam

Tpyaoémrocts
Bua yuefinoii paGors: B T.4. 110 CEMECTpam
qac.

MNe 7
Obman TpyaoéMKoCTh AHCLMIIHHBL 110 VHEOHOMY MIaHy 1080 108,0
. KontakTHas pabora: 524 52,4
AyauTopuas pabora 524 52,4
6 MoM YuCae!
aexten (1) 16 16
npakmuveciue sasimus (113) 34 34
KOHCY.ALMANUIN NEPEO IKIANCHOM 2 2
KOHMAKMHA padoma na npoxexcymounonm konmpoae (KPA) 0.4 0.4
2. Camocronteasnas pabora (CPC) 55,6 55,6
CAMOCIMOAMEILHOE N3VYEHNE PAZOeI08, CAMONOD2OMOGKA
(Hpopabomia 1 ROSMOPEHNE JeKYNOHROZ0 MAMEPUaia i Mda-
IMEPHATA VHCORNKOE I YUeOHBIX NOCOOUT, NOOZOMOBKA K NPaK- 31 31
MHYECKUM 3ANSUMSIM, MECMUPOSARNIG, NOO2OMOSKA K 3aujume
HHOUGHOYATBHBIX NPAKIIYecKux padom)
HOOZOMOBKA K IKFAMENY (KONMPO.1s) 24.6 246
Bua npoMekyTOMHOIO KOHTPOJA: DK3aMeH

4.2 Copep:kanne AHCUHILTHHBI

Tabnwuua 3

Temarnuecknii ny1an y4eOHOMH ANCHHILTHHBI

Avanropuas pabora

Bueayauro

Hanmenosanme paiienaos U TeM JHCUHIIHH

(YKpPYIHEHO) BEE0

J

n3

IKP pHasn

paGora CP

Peazoen | wAnains Gankosckux dawnbiyx ¢ 108 16
MO h2OEAHITEN IIKCOR !.'PHH.-'-'ICH]HMT
CIMCEmCcImuyeCRix n'?fJ!’i&'j’?ﬂ"rf,'ll’ M HJ.‘U{.‘HHKTHIHJ,H

HIBIKE W

34

55,6

-2

Tema | «CounansHO-3KOHOMHYMECKan Q9
CYLIHOCTE DAHKOBCKOIT CHCTEMBI 1 3aa4H
DaHKDBCKOIT CTATHCTHE I

-2

Tema 2 «O030p OCHOBHBIX NMPHKNAIHBIX 7 2
crarucridecknx nporpamm (STATISTICA,
Eviews, STATA, R) 1 BO3MOKHOCTEH HX
NPUMEHEHHA B aHaIi3e DaHKOBCKHX JAHHBIX)

Tema 3 «Cucrema aGCOMOTHBIX, 16 2
OTHOCHTE/ILHBIX U CPEIHHX BEINUIH
bankosekoil cratncTikn, OCHOBHBIE
HAMPAaBIEHUA CTATHCTHYECKOTO aHann3a
NesTenbHOCTH OAHKOB C HCNONBIOBAHHEM
NaKeToB MPHKIAAHBIX NPOrpaMm

STATISTICA, Eviews, STATA, R»

Tema 4 «Cucrema CTaTHCTHYECKHX 14 2
nokasareneii LIb P® B cooTBeTcTBHI C

Tpebosanmamn Uucrpykuun banka Poccumy
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Haumenosanne Ppa3ieios H TEM JHCUHILIHH ﬂ}?ﬂHTﬂpHﬂﬂ e BHE“?EHT“
Beero J m3 | nOKp pHas

(S pabora CP

Tema 5 «llokazaTenu OLUEHKH AEATENBHOCTH 13.6 2 4 7.6
DaHKOB B COOTBETCTEHM MEXKIVHAPOIHBIMH

cravaapramMu GHHAHCOBOI OTHETHOCTH
(MCDO)»

Tema 6 «CTaTHCTHHECKOE MOIETHPOBAHHE 16 2 6 8
nesTeNLHOCTH DAHKOBCKOID CEKTOpa B NakeTax
npuknaatsix nporpamm STATISTICA,
Eviews, STATA, R»

Tema 7 «Crarncrudecknii yueT KpeauTHBIX 14 2 4 8
caenok, OCHOBHBIE NOKA3ATENH KPEIAHTHOM

CTATHCTHKH»

Tema 8 «MeToabl NpOrHoO3NPOBAHHS 16 2 6 8
TeHIAEHLINIT PA3BUTHA MPOLEHTHBLIX CTABOK B

MaKeTax NMpHKJIaAHBIX MPOrpaMm

STATISTICA, Eviews, STATA, R»

Koncyasmayuu nepeo sxsawenom 2 2
Konmarxmuas patomed na mposeicyvmounom 0.4 0.4

koumpone (KPA) '

Bcero 3a 7 cemectp 108 16 34 24 55.6
Hroro no ancunninue 108 16 34 2.4 55,6

Pa3znen 1 Anann3 OaHKOBCKHX J@HHBIX C MCMOIL30BAHMEM MAKETOB MPHUKIATHBIX
CTATUCTHYECKHUX NMPOrpaMM HA HHOCTPAHHOM SA3BIKE

Chapter 1 Analysis of banking data using packages of applied statistical programs

Tema 1 «CounanbHO-3KOHOMHYECKAs CYLIHOCT OAHKOBCKOH CHCTEMBI i 3a1a-
uH BAHKOBCKOH CTATHCTHKHY»

Theme 1 «Socio-economic essence of the banking system and the tasks of
banking statistics»

[TonsaTne o GaHKOBCKOH CHCTEME CTpaHbl, OCHOBHBIE MPHHIMMLI €€ opra-
HM3AUMK, 3a1a4i CTATUCTHKH M COLMATBHO-IKOHOMHYECKOE 3HAYEHHE CTaTHCTHYE-
CKOro ananmsa GaHkOBCKOro jgena. Merounukm cratuetHueckoi nudopmaruu o 6an-
KOBCKOIi CHCTEME.

The concept of the banking system of the country, the basic principles of its
organization. The tasks of statistics and the socio-economic importance of statistical
analvsis of banking. Sources of statistical information about the banking system.

Tema 2 «OG30p OCHOBHBIX NPHKJIAAHLIX CTATHCTHYECKMX [POrPaMm
(STATISTICA, Eviews, STATA, R) u BO3MOKHOCTEl UX NMPUMEHEHHs B aHAIN3E
OaHKOBCKHX JTAHHBIX»

Theme 2 «Overview of the main applied statistical programs (STATISTICA,
SPSS, MatLab, etc.) and the possibilities of their application in the analysis of banking
data»

OOuias XapakTepucTUKa OCHOBHBIX MPHKNAMHBLIX CTATHCTHYECKHX NPO-
rpamm: STATISTICA, SPSS, MatLab, EViews, Deductor, STATGRAPHICS PLUS,
PRISM, MINITAB 14, STADIA, NCSS, STATA, SYSTAT, JMR u ap. Bo3mosxHo-
CTH NMporpaMM B cTaTHCTHYeCcKoi 00paboTke DAHKOBCKHX JAHHBLIX, CXOJACTBA M pas-
JTHYHSL.
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Creneral  characteristics  of the main applied statistical programs:
STATISTICA, SPSS, MatLab, EViews, Deductor, STATGRAPHICS PLUS, PRISM,
MINITAB 14, STADIA, NCSS, STATA, SYSTAT, JMR and others. The possibili-
ties of these programs in the statistical processing of bank data, similarities and dit-
ferences.

Tema 3 «Cuctema adcONTHERIX, OTHOCHTENEHBIX H CPEIHHX BEMHYHH DAHKOB-
CKOH CTATHCTHKH, OCHOBHLIE HANPABISHHA CTATHCTHYSCRONO AHAMH3A ACATEAbHOCTH
OaHKOB ¢ MCMOIB30BAHUEM MaKeToB npHkIaaHerx nporpavm STATISTICA, Eviews,
STATA, R»

Theme 3 «The system of absolute, relative and average indicators of banking
statistics. The main areas of statistical analvsis of banks using application sofiware
packagess

CyYLWHOCTE, 2HAYEHHE W BUAbL AOCOMKOTHBIX nokazateneh. Cpeanas Kak
CTATHCTHUECKHH MOKa3aTeNb, €& CYIWWMHOCTE K 3HaUeHHEe. OCHOBHBIE BHAL H (OPMBbI
CPEAHHX BEIHYHH, 0ONaCcTE WX NPHMEHEHHA B DAHKOBCROA CTATHCTHRE, [ToHATHE 00
OTHOCHTENBHBIX NIOKAZATENAX, JHAUeHHe H Cnocobel MX BEIPAKCHHA. BHﬂbI OQTHOCH-
TeNBHBIX Nokasateneil. [[pocTad, coCTaBHAA W CNOXKHAA (POPMBI CTATHCTHUECKHX NO-
Kazareaed. PaznomeHHe COCTABHEIX NOKASATENCH.

(JCHOBHBIE VCIOBHA HAVYHONOG NPUMEHeHHA alCOTFTHRIX, OTHOCHTENBHBIX
nokaszatelel W CPeaHHX BETHUMH, HEOOXOAHUMOCTE HX KOMIUIEKCHOTO HCMONb30BA-
HUA B HCCNEA0BAHMAX.

The essence, meaning and types of absolute indicators. Average as a statis-
tical indicator, 11s essence and value. The main types and forms of average values, the
scope of their application in banking statistics. The concept ot relative indicators: the
meaning and methods of expression. Types of relative indicators. Simple, compound
and complex forms of staristical indicators. Decomposition of composite indicators.

The basic conditions for the scientific application of absolute, relative indi-
cators and average values, the need for their comprehensive use in research,

Tewma 4 «Cucrema cratucTHveckux noxasatensit LB PO B COOTBETCTBHH ¢
TpeHoeaHuami MHCTpvkuin banka Poccuu»

Theme 4 «The system of statistical indicators of the Central Bank of the Rus-
sian Federation in accordance with the requirements of the Instruction of the Bank of
Russian

[MTokazarend GaHKOBCKOH CTATHCTHKH H HX MCMONBL30BAHHE NPH paszpadoT-
KRE CTPATECHH H TAKTHRH ﬂﬂHﬂ}I{HD-KpﬂﬂHTHGﬁ nONMTHREA, [TOKa3aTenn CBOAHOMO 0a-
nanca LentpansHoro davka Poccrfickol Deaepaund. M3meHeHie pazvepa odiMun-
ATbHOI CTABKH peUHAHCHPOBAHHA, YCTAHOBICHHE 00A3ATENLHEIX PE3EPRHEIX TPe-
OOBAHHH K KPEAWTHbIM OPraHH2AUHAM, OCYLIECTRISHHE ONEPALHil HA OTKPLITOM
prIHKE, KOIehanue BamoTHOTO Kypea. [okazatend 3hdeKTHRHOCTH IEATENBHOCTH H
COCTOAHHA PA3IBHTHA OTACNEHEIX KPEIHTHHIX D]JFE_HHEE_LLHFI H DAHKOBCKOH CHCTEMbl B
LIETTOM.

[ndicators of banking statistics and their use in the development of strate-
gies and tactics of monetary policy. Indicators of the consolidated balance sheet of
the Central Bank of the Russian Federation. Change i the size of the official refi-
nancing rate. Esmablishment of mandatory reserve requirements for credit organiza-
tions, open market operations, and exchange rate fluctuations. Performance indicators
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and development status of individual credit organizations and the banking system as a
whole.

Tema 5 «[TokazateNln OUEHKH ASATENEHOCTH DAHKOB B COOTBETCTBHH MEKIY-
HAPOAHBIMH CTAHAAPTAMH (PHHAHCOBOH oTYeTHOCTH (MC DO )

Theme 5 «Performance indicators for banks in accordance with intemational
financial reporting standards {([FRS)»

[ToKasaTeny CTATHOTHRH KOMMEPYECKIX DAHKOE. KOnn4yecTBeHHbIH 1 Ka-
YECTBEHHBIA GHANK3 MOKazaTeneil 1eATeTLHOCTH KOMMEPUECKHX 0aHKOB B COOTBET-
CTBHH ¢ MUDO: aHAIH3 A0CTATOUHOCTH KaMUTaNa, KAuecTBa AKTHBOR, A0XOAHOCTH
OAHKA, AHANH3 MTUKBHAHOCTH Oanka. OnpeacieHue ¢BOIHOrO peiTHHra faHKa.

Indicators of statistics of commercial banks. Quantitative and qualitative
analysis of performance indicators of commercial banks in accordance with IFRS:
analysis of capital adequacy, asset quality, bank profitability, analysis of bank liquidi-
ty. Definition of a consolidated bank rating.

Tema 6 «CTATHCTHYECKOE MOISNHPOBAHHE AEATENEHOCTH OAHKOBCKOIO CEK-
Topa B naketax npurnaanesix nporpavs STATISTICA, Eviews, STATA, R»

Theme 6 «Stanstical modeling of banking sector activity i application packag-
¢s STATISTICA, Eviews, STATA, R»

Llenw 1 3ama4uv CTAaTHCTHYECKONG MOJSTUDOBAHHA ASATEIRHOCTH DAaHKOB-
CkOTO cekTopa. [1oHATHE BpeMeHHOro paga. MoaeaupoeaHie OCHOBHOH TEHICHUWM
DEZBHTHA PAAA ¢ HCNONB3OBAHMEM NMAKETOB NPHKIAAHbLX OporpaMs. COCTABNEHHE
MPOTHO3A HA OCHOBE EPEMEHHOro paaa. MoaeIMpOBaHHE CE30HHBIX W LHKITHYSCKHX
KonedaHri. AJAWTHBHEIE H MYJTETHINTHKATHBHEIE MOJENH ASATENIEHOCTH OaHKOBCKO-
ro CEKTOpA.

Goals and objectives of statistical modeling of the banking sector. The con-
cept of nme-series, Modeling the main trends in the development of a number using
application software packages. Making a forecast based on a time series. Modeling
seasonal and cyelical fluctuations. Additive and multiplicative models of the banking
SECLOT.

Tema 7 «CTaTucTHUYSCKHI YUET KPEAWTHBIX Caenok. (OCHOBHBIC MOKa3aTenH
KPESIHTHON CTATHCTHKHY

Theme 7 «Statistical accounting of credit transactions. Key indicators of credit
statisticsy

33344 CTATHCTHKH MPOLUEHTHBIX CTABOK. MEXaHH3Mbl CTATHCTHUECKOrO
H3¥4YCHHA PHHKaG J0ACGCPOYHBLIX KANMHTAIOR. OcHOBHBIE METOABL CTATHCTHRH OpPO-
LEHTHBIX CTABOK. (JCHOBHBIE MOKAZATEIM KPEIHTHOM CTATHCTUKH, OUEHKE (akTHYE-
CROH BEMHUYHHBI MPOUESHTHOH CTABKH, PACYUET NPOCTRIX M CNONKHEIX MpoueHTos. Hce-
TOYHHKH CTATHCTHYECKOH HHPOPMALKH O KPEAHTAX.

Tasks of interest rate statistics, Mechanisms for the statistical study of the
lomg-term capital market. The main methods ot statistics on interest rates. Key indica-
tors of credit statistics. Assessment of the actual inferest rate, calculation of simple
and compound interest, Sources of statistical informatton about leans.

Teva 8 «MeTOab OPOCHOZHPOBAHHS TEHASHUHA PAIBUTHA NPOLUEHTHBIX CTAa-
BOK B MakeTax mpuknaaHerx nporpaMy STATISTICA, Eviews, STATA, R»

Theme 8 «Methods for predicting trends in interest rates using the application
packages STATISTICA, Eviews, STATA_ R»
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MeTo/ HapaweHus MpPoUEHTHBIX cTaBoK. MeToa AMCKOHTHPOBAaHWS Npo-
LEHTHRIX CTABOK, METUHH BLIABICHHA OCHOBHOI TEHICHIHHA #® TIpO]"HDI}HpUBEH’HE
pocta (PMHAHCOBLIX MOKasaTeNeil ¢ MCNONL30BAHMEM MAKETOB MPHUKAAAHBIX MpPO-
rpamm. M3yueHne B3aHMOCBA3EH MEKIY IKOHOMHYECKHMH NEPEMEHHBIMH HA OCHOBE
BpeMeHHbIX paaoB. [Ipodnema noxkHoi koppeisuun. MeToibl HCKIIOUEHHS TEHAEH-
LUMK: fpeodpa3oBaHne HCXOAHLIX AaHHBIX, BKIHOYEHHE B MOJEL (PAaKTOpa BPEMEHH.

The method of increasing interest rates. The method of discounting interest
rates. Methods for identifying the main trend and forecasting the growth of financial
indicators using application software packages. A study of the relationships between
economic variables based on time series. The problem of false correlation. Methods
of eliminating the trend: the transformation of the source data, the inclusion of a time
factor in the model.

4.3 Jlekunn/ npakTuyeckue 3aHATHS

Tabnwuua 4
Coaepanne JeKUHii/MpaKTHYeCKHX 3aHATHII H KOHTPOJIbHbIE MEpONPHATHS

Ne w nazsanne nexumii/

Popmupyembie

Bua

IIT‘[ Ne paspena | naboparopueix/ npakTHueckHX/ | KOMNETEHUHH | KOHTPOJILHOIO lf:;;zu
CEMHHAPCKNX 3AHATHI (MHanKATOpPBI) | MeponpHaTHS

@ Pazaen 1. Anann3 0aHKOBCKHX JaHHBIX C HC- YK-4, [TKoc-8 50
NONb30OBAHHEM NMAKETOB NPHKNAIHBIX CTATH-
CTHYECKHX MPOrpaMM Ha HHOCTPAHHOM A3bIKE
1 Chapter «Analysis of banking data using
packages of applied statistical programs»
Tema 1 Jlexuns No | VK-42 Vk- 2
«Counanero- | CounanbHO-3KOHOMHYECKAs 4.3, [IKoc-8.1,
IKOHOMHMECK | CYIIHOCTE DAHKOBCKOH CHCTe- IMKoc-8.2,
as CyLHOCTb | Mbl H 3a1a4u DAHKOBCKOIT cTa- [MKoc-8.3
DaHKOBCKOH | THCTHKH
CHCTEMBL U Lecture Ne |
3a/1a4H Socio-economic essence of the
Oankosckoil | banking system and the tasks
cratuctikn» | of banking statistics
Theme | IlpakTuueckas padora Mo | YK-4.2, Vk- Yeruedt on- 2
«Socio- CounanbHO-3KOHOMHYECKAsA 4.3, IMKoc-8.1, | poc, auckyc-
economic CYIIHOCTE GAHKOBCKOI CHCTE- IMKoc-8.2, CHA
essence of Mbl M 3ana4n DaHkOBCKOIl cTa- [MKoc-8.3
the banking | Tucrukn
system and Practical work Ne 1
the tasks of Socio-economic essence of the
banking banking system and the tasks
statistics» of banking statistics
Tema 2 Jlexumsa Ne 2 YE-42, Vi 2
«Ob30p O630p ocHoeHbiX ipuknanueix | 4.3, [TKoc-8.1,
OCHOBHBIX CTATHCTHYECKHUX MPOrpamMm [MKoc-8.2,
npuknaanbeix | Lecture Ne 2 [MKoc-8.3
cratucTiueck | Overview of the main applied
ux nporpamm | statistical programs
(STATISTIC | IlpakTiueckas pabora Ne 2 VK-42 Vk- VeTHil on- 2
A, Eviews, BO3MOAKHOCTH NPHMEHEHHS 4.3, I1Koc-8.1, | poc, Auckyc-
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Ne Ne u nazsanue nexumii/ Dopmupyembie Bua Eaing
S Ne pazaena | aabopatopubix/ npakTHYeckny/ | KOMDETEHUHH | KOHTPOJLHOIO SRR

CEMHHAPCKHX 3aHAT I (HHAHKATOPbLI) | MeponpHATHA

STATA, R) n | OCHOBHBIX NPHKIAIHBIX CTATH- [MKoc-8.2, cHs

BO3MOMKHOCTE | CTHMECKHX MporpaMm [TKoc-8 .3

i X STATISTICA, Eviews,

npumenenns | STATA, R s ananuze Hankos-

B aHasuH3e CKHX JaHHBIX

Dankosckux | Practical work Ne 2

AAHHBIXH Possibilities of using the main

Theme 2 applied statistical programs

«Overview of | STATISTICA, Eviews,

the main STATA, R in the analysis of

applied bank data

statistical

programs

(STATISTIC

A, SPSS,

MatLab, etc.)

and the

possibilities

of their

application in

the analysis

of banking

data»

Tema 3 Jlekuns No 3 VE-42, Vk- 2

«Cuecrema Cucrema adDCoMOTHBIX, OTHO- 43 TIKoc-8.1,

abCONMIOTHBIX, | CUTENBHBIX W CPEHHX BelH- [MKoc-8 2,

OTHOCHTENbH | 4iH GAHKOBCKOI CTATHCTHKN [TKoc-8.3

BIX M Lecture Ne 3

CpenHHUX The system of absolute, rela-

BEJTHYIH tive and average indicators of

Oankoeckoil | banking statistics

craticTuk. | [TpakTu4eckas pabora Ne 3 VE-4.2, Yk-4.3. | Ycruaeri on- 2

OcHoBHele OcHoBHbIE HANPaBIEHNA CTa- [MKoc-8.1, poc, pasbop

HANPaBIeHNs | THCTHYECKOTO aHANH3a Jed- [MKoc-8.2, KOHKPETHBIX

CTATHCTHYECK | TeJIbHOCTH DAHKOB ¢ MCIOJb- IMKoc-8.3 CHTYyauuii

Oro aHanmusa | 30BaHHEM IaKeTOB NpHKial- (keiicos) ¢ 3a-

nesrensHoCT | HeiX nporpamm STATISTICA, JAHUAMH

H DaHKOB C Eviews, STATA, R

Henons3osad | Practical work Ne 3

HeM nakeroe | The main areas of statistical

npukaannsx | analysis of banks using appli-

nporpamm cation software packages

STATISTIC | STATISTICA, Eviews,

A, Eviews, STATA, R

STATA, R» | ITpaktnueckas pabora Ned VEK-4.2, Vk-4.3, | 3awnra npak- 2

Theme 3 CHop n m3yuenne Gazul nau- [MKoc-8.1, THHECKHX pa-

«The system | Hbix aGCOMOTHBIX CTATHCTHYE- [MKoc-8 .2, oot

of absolute, CKH ToKazaTeneil 0aHKORCKOI [MKoc-8.3

relative and | cpeabl U3 OTKPBITBIX HCTOYHH-

average KOB
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Ne Ne u nazsanue nexumii/ Dopmupyembie Bua Eaing
S Ne pazaena | aabopatopubix/ npakTHYeckny/ | KOMDETEHUHH | KOHTPOJLHOIO SRR
CEMHHAPCKHX 3AHAT I (HHAHKATOPbLI) | MeponpHATHA
indicators of | Practical work Ne 4
banking Collection and study of the da-
statistics. The | tabase of absolute statistical
main areas of | indicators of the banking envi-
statistical ronment from open sources
analysis of [Tpakruueckas pabora Nes YK-4.2, Yk-4.3, | 3amwura npak- 2
banks using | Pacuer nokasareneii Bapnauuu IMKoc-8. 1, THYECKHMX pa-
application M LIEHTPAIBHOI TEHAEHLIMH 1O IMKoe-8.2, 00T, KOH-
software AaHHBIM DAHKOBCKOI cTaTy- [1Koc-8.3 TpONLHAR pa-
packages CTHKH B MaKeTax MpHKIAIHEIX ooTa
STATISTIC | nporpamm STATISTICA,
A, Eviews, Eviews, STATA, R
STATA, R» | Practical work Ne 5
Calculation of indicators of
variation and central tendency
according to bank statistics in
application packages
STATISTICA, Eviews.
STATA.R
Tema 4 Jlexuma Ne 4 VE-42 Vk- 2
«Cuerema CuecTeMa CTaTHCTHYECKHX o= 43 [TKoc-8.1,
cratucTHyeck | kazareneii L[b PO [MKoc-8.2,
HX Lecture Ne 4 [1Koc-8.3
nokaszateneii | The system of statistical indi-
LIk PD s cators of the Central Bank of
cootsercten | the Russian Federation
HC [MpakTiteckas pabora Neb YK-4.2, Yk- | 3awmra npak- 2
Tpebosanuam | MNMokasarenu ceonroro Gananca | 4.3, [MKoc-8.1, | Tuueckux pa-
H LlenTpansroro Ganka Poccuii- IMKopc-8.2, oot
Huctpykumn | ckoii @enepaunn. M3menenne [TKoc-8.3
banka pasmepa o HUHATBHOI CTABKH
Pocchm» peduHaHCHPOBAHHSA
Theme 4 Practical work Ne 6
«The system | Indicators of the consolidated
of statistical | balance sheet of the Central
indicators of | Bank of the Russian Federa-
the Central tion. Change in official
Bank of the | refinancing rate
Russian [TpakTiueckas pabora N7 VK-42, Vk- | 3awwra npak- 2
Federation in | ITokasatenu sddexrusrocTs 4.3, IIKoc-8.1, | THueckux pa-
accordance OEeATENBLHOCTH W COCTOAHNS [MKoc-8.2, GoT, TecTHpo-
with the Pa3sBUTHA OTACIbHBIX KPEauT- [MKoc-8.3 BAHHE
requirements | Heix opraHusaunii u GaHKoOB-
of the CKOii CHCTEMBI B LIEIOM
Instruction of | Practical work Ne 7
the Bank of | Performance indicators and
Russia» development status of individ-
ual credit organizations and the
banking system as a whole
Tema 5 Jlexums Ne 5 YK-42, Vk- 2

18




Ne Ne u nazsanue nexumii/ Dopmupyembie Bua Eaing
S Ne pazaena | aabopatopubix/ npakTHYeckny/ | KOMDETEHUHH | KOHTPOJLHOIO SRR
CEMHHAPCKHX 3AHATIH (HHAHKATOPbLI) | MepoOnpHATHA
«llokasarenn | Ilokazarenu ouenkn nesrens- | 4.3, [IKoc-8.1,
OLIEHKH HOCTH DAHKOB B COOTBETCTBHH IMKoc-8.2,
AEATENLHOCT | MEXIYHapOIHBbIMH CTaHmap- [MKoc-8.3
1 DAHKOB B TamMu PHHAHCOBOIT OTYETHOCTH
cooreercten | (MCDO)
1" Lecture Ne 5
mesayHapoa | Performance indicators for
HEIMI banks in accordance with in-
crannapramu | ternational financial reporting
¢mnancosoii | standards (IFRS)
otuetHocTH | [IpakTudeckas pabora Ne8 YK-4.2, Y- | 3awwra npax- 2
(MCDO)» Konwuecrsennbiii u ka4ect- 43, MKoc-8.1, | THueckux pa-
Theme 5 BEHHBIIT aHANN3 nokaszaTeneii IMKoc-8.2, dor
«Performanc | neaTenbHOCTH KOMMEPYECKHX IMKoc-8.3
eindicators | GaHKOB B COOTBETCTBHHU C
for banks in | MC®O e nakerax npuknaz-
accordance Heix STATISTICA, Eviews,
with STATA.R
international | Practical work Ne 8
financial Quantitative and qualitative
reporting analysis of performance indica-
standards tors of commercial banks in
(IFRS)» accordance with IFRS in appli-
cation packages STATISTICA,
Eviews, STATA. R
[lpaxTiueckas pabora Ne9 YK-42, Vk- | 3awmra npak- 2
Onpenenenne ceoaHoro peii- 43, MKoc-8.1, | THueckux pa-
THHra DaHka IMKoc-8.2, cot
Practical work Ne 9 [MKoc-8.3
Definition of a consolidated
bank rating
Tema 6 Jlexuus Ne 6 VK-42, V- 2
«Crarnctude | CraTnerndeckoe mogenupoea- | 4.3, [MKoc-8.1,
crOe HHE JesTensEHOCTH DaHKOBCKO- MKoc-8.2,
MOIETHPOBAH | 'O CEKTOpa B Nakerax npu- [MKoc-8.3
He KIIA/IHBIX MPOrpaMm
nesrensHoct | Lecture Ne 6
H Statistical modeling of banking
Gankoeckoro | sector activity in application
CEKTOpa B packages
nakerax [TpakTnueckaa pabora Nel0 VK-42, V- | 3awwra npak- 2
npuknaadex | MogennpoBanne OCHOBHOH 4.3, lMKoe-8.1, | TH4eckux pa-
nporpamMm TEHAEHLIUH Pa3BHTHA paa C [MKoc-8.2, Gor
STATISTIC | ucnons3oBaHHeM NakeTos [MKoc-8.3
A, Eviews, MPHKAAAHLIX NPOrpaMm
STATA, R» | Practical work Ne 10
Theme 6 Modeling the main develop-
«Statistical ment trend of a series using
modeling of | application software packages
banking sec- | [NpakTnueckas pabora Nel | VK-4.2, V- | 3awwra npax- 2
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Ne n naseanue gexumii/

PDopmupyembie

Bua

rﬂ?: Ne pazaena | aabopatopubix/ npakTHYeckny/ | KOMDETEHUHH | KOHTPOJLHOIO lflz'::;“
CEMHHAPCKHX 3AHATIH (HHAHKATOPBLI) | MeponpHATHA
tor activity in | Cocrasnenne nporsosa va oc- | 4.3, [IKoc-8.1, | THueckux pa-
application HOBE BPEMEHHOIO pAna [TKoc-8 .2, dot
packages Practical work Ne 11 [MKoc-8.3
STATISTIC | Time Series Based Forecasting
A, Eviews, ITpakTuueckas pabora Nel2 YK-4.2, Y- | 3awwra npax- 2
STATA, R» | MogennpoBaHie Ce30HHbIX H 43 INKoc-8.1, | THyeckux pa-
HMKAHYECKHX KoneDaHuil IMKoc-8.2, Bor, TecTupo-
Practical work Ne 12 IMKoc-8.3 BaHHe
Modeling seasonal and cyclical
fluctuations
Tema 7 Jlexuma Ne 7 VE-42 Vk- 2
«Cratueru- | CraTncTHdeckHii yueT Kpe- 4.3, [IKoc-8.1,
yeckuil yuer | auTHbIX cnenok. OCHOBHBIE MKoc-8.2,
KPEIHTHBIX NOKA3ATENH KPEOHTHOH CTaTH- [MKoc-8.3
cnenok. Oc- | cruku
HOBHBIE No- | Lecture Ne 7
KazaTesnn Statistical accounting of credit
KpeaHTHOI transactions. Key indicators of
cratHcTuku» | credit statistics
Theme 7 ITpakTiueckas pabora Nel3 VK-42, Y- | 3awmmra npax- 2
«Statistical Crarncriuecknii ananus npo- | 4.3, [IKoc-8.1, | THuecknx pa-
accounting of | WEHTHBIX CTABOK C HCMOIL30- MKoc-8.2, oot
credit trans- | BaHHEM NAKETOB NMPHKNATHBIX [MKoc-8.3
actions. Key | nporpamm STATISTICA,
indicators of | Eviews, STATA, R. Ouenxa
credit statis- | (hakTHUECKOI BEIHUHHEL TIPO-
tics» LEHTHOIH CTABKH, PACYET npo-
CTHIX H CIIGKHBIX MPOLEHTOB
Practical work Ne 13
Statistical analysis of interest
rates using application packag-
es STATISTICA, Eviews,
STATA. R. Estimation of the
actual interest rate, calculation
of simple and compound inter-
est
[MpakTHueckas pabora Nel4d YK-4.2, Y- | 3ammTa npak- 2
PacueT u aHani3 oCHOBHBIX 43, IMKoc-8.1, | THyeckux pa-
nokasareneil KpeauTHo i cra- [MKoc-8.2, OoT, yCTHBI
THCTHKH [IKoc-8.3 onpoc
Practical work Ne 14
Calculation and analysis of the
main indicators of credit statis-
tics
Tema 8§ «Me- | Jlekwna Ne 8 YE-42 Vk- 2
TOABI PO~ MeTonsl nporHo3upoBaHus 4.3, IIKoc-8.1,
FHO3HpPOBA- TEHICHLMIT pasBHTHA NPO- IMTKoc-8.2,
HHA TEH[EH- | UEHTHBIX CTABOK [MKoc-8.3
LHii pazen- Lecture Ne 8
THA PO~ Methods for predicting trends
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N Ne u nazsanue sexuwii/ Dopmupyembie Bua Baiinn
S Ne pazaena | aabopatopubix/ npakTHYeckny/ | KOMDETEHUHH | KOHTPOJLHOIO SRR
CEMHHAPCKHX 3AHAT I (HHAHKATOPbLI) | MeponpHATHA
LEHTHBIX in interest rates
CTaBOK B Ma- | T[pakTuueckas pabora Nel5 YK-42 Vk- 2
KETax npH- [Ipornozuposanne Tenaedumnii | 4.3, [TKoc-8.1,
KN HBIX Pa3sBUTHA MPOLEHTHBIX CTABOK [MKoc-8 2,
nporpaMm B MaKeTax npHKIagaHbIX NMpo- [1Koc-8.3
STATISTIC | rpamm STATISTICA, Eviews,
A, Eviews, STATA, R no merony napa- 3
STATA, R» | wenus npouenTHbIX cTaBok : amrrr::; P
Theme 7 Practical work Ne 15 b s
ththE:ds for | Prediction of interest rate de- oot
PTEdlﬂ_'HS velopment trends in application
trends in packages STATISTICA,
interest rates | Eviews, STATA, R according
using the to the method of increasing in-
application terest rates
packages ITpaxTiueckas pabGora Nel6 VK-42, Vi- 2
STATISTIC | Mpornosuposanne Tennenumii | 4.3, [MKoc-8.1,
A, Eviews, Pa3BHTHSA MPOLEHTHBIX CTABOK [NKoc-8.2,
STATA, R» | g nakerax npukmagHbx npo- IMKoc-8.3
rpamm STATISTICA, Eviews,
STATA, R no metony Bbise-
= 3aura npak-
NeHHA OCHOBHOI TeHIEHIIHN )
Practical work Ne 16 b ool
Prediction of interest rate de- Har
velopment trends in application
packages STATISTICA,
Eviews, STATA, R by the
method of identifying the main
trend
[MpakTHueckaa pabora Nel7 YK-42, Vk- 2
[Mpumenenue nakeTos npu- 4.3, IMKoc-8.1,
KIAOHBX CTATHCTHYECKHX INKoc-8.2,
nporpamMm ans otoopa dakro- [MKoc-8.3

poB, hakTOPHOro aHanu3a u
NOCTPOEHNS YPABHEHHSA per-
pecCHH NO rNaBHBEIM KOMIO-
HEHTaM

Practical work Ne 17
Application of applied statisti-
cal software packages for se-
lecting factors, factor analysis
and constructing a regression
equation based on the main
components

3aiuura npax-

THYECKHX pa-

GoT, TecTHpO-
BaAHHWE
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Tabnwuua 5

Ilepeyens BONPOCOB L1 CAMOCTOATEALHOIO H3VYEeHHS AHCUHILIHHBL

No Dopmupyembie Tepeuens paccMATPHBAEMBIX BONPOCOB
S Ne pasnena u rembi KOMNETEHLHH A5 CAMOCTOSTENLHOIO HIYHEHHUS
(MHANKATOPBI)

Pasnen 1

1. | Tema 1 «CounansHo- YE-42 Yk-43, CounaibHO-3KOHOMHYECKOe 3HAYEHHE CTaTH-
skonomuyeckas cyui- | [MKoc-8.1, [TKoe- | cruueckoro anannsa GaHkOBCKOro aena
HOCTh GaHKOBCKOI 8.2, MMKoc-8.3 The tasks of statistics and the socio-economic
cHCTEMBbI M 3a7a4M importance of statistical analysis of banking.
OaHKOBCKOIT  CTaTH-

CTHEH»

2, | Tema 2 «O0zop oc-| VK-42 Vk-43, Obinas xapakTepHCTHKA OCHOBHBIX NMPHKIAI-
HoBHbIX npuknaansix | [1Koc-8.1, I[IKoc- | Heix  cratHcTHueckux nporpamm:  SPSS,
CTATHCTHYECKHX MpO- 8.2, INKoc-8.3 MatLab, Deductor, STATGRAPHICS PLUS,
rpamm (STATISTICA, PRISM, MINITAB 14. Bosmowuocrd na-
Eviews, STATA, R) u HBIX MPOrpaMMm B cTaTHCTHYeckoil obpafoTke
BOIMOAHOCTEI HX DaHKOBCKOIT HMH(OPMALIMK, CXOJACTBA M pas-
NMPUMEHEHHA B aAHAIH- JTHHISA
3¢ OaHKOBCKMX 1aH- General characteristics of the main applied
HBIX statistical programs: SPSS,  MatLab,

Deductor, STATGRAPHICS PLUS, PRISM,
MINITAB 14. The possibilities of these pro-
grams in the statistical processing of bank da-
ta, similarities and differences.

3. | Tema 3 «Cucrema ab- | YK-42, Vk-43, | CymHOCTh, 3HAaYeHHE M BHABI a0COMOTHBLIX
comoTHex, ortHocH- | [IKoc-8.1, I1Koc- | nokasareneit. Cpeansis Kak crarHCTHHECKHIl
TENBHBIX W CPEIHHX 8.2, ITKoc-8.3 NOKa3aTenb, ee CyMmHoCTh 1 3Hauenne. [lona-
BEMHYHH OaHKOBCKOI THe 00 OTHOCHTENBHBIX MOKA3aTensx, JHaue-
cratucTikn.  OcHoB- HHE M CNOCO0BI HX BbIPAKEHHHA
Hble HanpasieHns The essence, meaning and types of absolute
CTATUCTHYECKOrD aHa- indicators. Average as a statistical indicator,
nM3a  ICATENBHOCTH its essence and value. The concept of relative
GaHKOB ¢ MCHONB30Ba- indicators: the meaning and methods of ex-
HHEM TIAKETOB MNpH- pression.

KAQIHBIX  APOTpaMm
STATISTICA,
Eviews, STATA. R»

4 | Tema 4 «Cucrema YE-42 YVi-43, Yeranosnenne o0f3aTenbHBIX  pe3epBHBIX
cratuctiuecknx  no- | I[TKoc-8.1, [TKoc- | Tpefopannii K KpPeAMTHBIM OpraHH3aLMsM,
kaszareneii 1lb PO B 8.2, IKoc-8.3 OCYUIECTBIEHHE ONepauMii Ha OTKPLITOM
COOTBETCTBHH € Tpe- peIHKE, KonebaHne BANKOTHOMO Kypca
Goeanuamn HucTpyk- Establishment of mandatory reserve require-
umnn banka Poccuny ments for credit organizations, open market

operations, and exchange rate fluctuations.

5. | Tema 5 «llokazatenu YE-4.2, Yi-43, TpeGopanna MC®O k Gankosckoil neaTens-
onenkn neatensHocTh | [MTKoc-8.1, IMKoc- | HocTH, cHCTeMe yueTa H OTHETHOCTH
DaHKOB B COOTBETCT- 8.2, I1Koc-8.3 IFRS requirements for banking, accounting
BUM  MEKIYHAPOIHBI- and reporting
M cranpapramu -

HAHCOBOIT OTHETHOCTH
«MCDO)»
6. | Tema 6 «Crarucruqe- VE-4.2, Yk-4.3, Llenn 1 3a7a4m CTATHCTHHECKOTO MOJEIHPO-
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Dopmupyembie

Tepeuens paccMATPHBAEMBIX BONPOCOB

[':,::] Ne paiaena n Tembl KOMOeTeHIHH AJA CAMOCTOATENLHONO HIYHeHHA
(HHANKATOPLI)

ckoe monenuposanne | IMKoc-8.1, ITKoc- | panus neatensHocTH OaHKOBCKOTO CeKTOpa.
aesTenbHOCTH — OaH- 8.2, lIKoc-8.3 [TonaTHe BpeMEHHOTO paia
KOBCKOTO CEKTopa B Goals and objectives of statistical modeling of
Naxkerax NpHKIAIHBIX the banking sector. The concept of time-
nporpamm series.
STATISTICA,
Eviews, STATA, R»

7. Tema 7 «CraTucTHYe- YEK-42, ¥Yk-43, Mexanuimbl  CTATHCTHYECKOTD  M3YUEHHA
ckuii yuer kpeauthsix | [IKoc-8.1, [TKoc- | peiika ponrocpounsix kanuranos. Herouwnn-
CHENOK. OcHoBHEIE 8.2 IIKoc-8.3 KM cTaTHcTHYeckoi nudopMaunn o kpeanTax
NOKA3aTeNH  KPemMT- Mechanisms for the statistical study of the
HOI CTATHCTHENY long-term  capital market. Sources of

statistical information about loans.

8 |Tema 8 «Meronwi| VYK-42, Vk-43, | H3yuenne B3aumocsaseil MexI1y IKOHOMHYE-
NMPOrHO3HPOBAHNA [MKoc-8.1, [TKoc- | ckumiu nepeMeHHbIMH HA OCHOBE BPEMEHHBIX
TEHASHLUMH  pa3sBuTHA 8.2 IlKoc-8.3 panos. [Tpobnema nowHoil koppensunn. Me-

NPOLEHTHLIX CTABOK B
MaKerax TMPHKIATHBIX
nporpamMmm
STATISTICA,
Eviews, STATA, R»

TONBI WCKJIKUYEHHS TeHAeHLUun: npeodpaso-
BAHME MCXOIHBIX NAHHBIX, BKIYEHHE B MO-
aens pakropa BpeMeHn

A study of the relationships between econom-
ic variables based on time series. The problem
of false correlation. Methods of eliminating
the trend: the transformation of the source da-
ta, the inclusion of a time factor in the model.

5. OGpa3zopareibHbIE TEXHOJIOTHH

Tabawua 6

"pHMEHEHHE AKTHEHLIX H HHTEPAKTHBHLIX ﬂﬁpﬂlﬂBﬂTEﬂthlI TeXHOJOTHI

:‘n Tema w Gopua sausrus HaumenoBanie HCNOJBLIYEMBIX AKTHBHBIX U HH-
TEPAKTHBHLIX 00PA30BATEALHBIX TEXHO10I Il
1 «CounanbHo-3KOHOMHYECKanA I3 | Juckyccus
CYIIHOCTL DAHKOBCKOIT CHCTEMBI
H 3aga4u DaHKOBCKON cTaTH-
CTHKNY
«Socio-economic essence of the
banking system and the tasks of
banking statistics»
2 «0B30p OCHOBHBIX MPHKJIAL- 13 | duckyccus

HBIX CTATHCTHYECKHX MPOrpaMm
(STATISTICA, Eviews,
STATA, R) n BosMoskHOCTEI MX
NpHMEHeHNs B aHamse OaHkoB-
CKHX JIAHHBIX?

«Overview of the main applied
statistical programs
(STATISTICA, SPSS, MatLab,
etc.) and the possibilities of their
application in the analysis of
banking data»

23




N HaumenoBanne nenoiib3yembix AKTHBHBLIX H HH-

Tema n dopma 3ansTun £
n/n TEPAKTHBHLIX 00pPA30BATEIBHBIX TEXHOIOTHI
3 | «Cucrema abCoONMOTHEIX, OTHO- I13 | PasCop koHKpeTHBIX cHTYaLmii (kelicos) ¢ 3aa-

CHTENILHBIX 1 CPeIHHX BeIHYMH HHAMH
Dankoeckoii cratncTukn. Oc-
HOBHEIE HATIPABJCHNA CTATH-
CTHYECKOTD AHANIN3A NeATelb-
HOCTH DAHKOB C HCTIONB3OBAHH-
eM MAKeTOB MPUKIAAHBIX NPO-
rpamm STATISTICA, Eviews,
STATA, R»

«The system of absolute, rela-
tive and average indicators of
banking statistics. The main are-
as of statistical analysis of banks
using application software pack-
agesy

6. Texkywnii KOHTPOJIb YCNEBAEMOCTH H MPOMEKYTOYHAS ATTECTALNS 10
HTOraM OCBOCHHH THCHHILIHHBI

6.1. TunoBbIe KOHTPOJILHBIE 3AAAHHA WIH HHBIE MATEPHA/IBI, HEODX0AUMbIE
J1J1s1 OUEHKH 3HAHHI, YMeHHil H HABLIKOB H (HJIH) ONLITA 1eATEILHOCTH

Konrpoasnasa padora «Cucrema abCo0THBIX, OTHOCHTEILHBLIX H CPEAHHX Be-
JHYHH DAHKOBCKOI CTATHCTHKHY» (Tema 3)
Bapuanm 1.
1. Cucrema adCoMOTHRIX BEIHUYMH OAHKOBCKOI CTATHCTHKH
2. [lapameTpuueckne cpeHue BeJIHYHNHbl OAHKOBCKON CTATHCTHKH

3anava 1.
Mmetores 1annbie 0 kommepaeckux Oankax (BbiOopka 3%-Has MexaHu4eckas ), MIp/.

pyo.

No Paboraiomme Boinanxsie No PaGoraiwomme | Beimanueie kpe-
GaHka aKTHRBI KpeauThbl DaHka aKTHRBI ANThI
| 36,7 30,7 11 204 233
2 584 44 1 12 27,7 19,4
3 61.6 38.6 13 12,8 10,4
4 72,7 46,7 14 24,1 17,7
5 63,5 434 15 224 13,0
6 74.0 69.5 16 250 19,6
7 263 20,0 17 252 15,0
8 36,1 284 18 24 8 18,5
9 33,1 259 19 23,6 16,8
10 207 12,1 20 28.1 13,9

1. PaccumnTaiiTe XapakTepHCTHKN PAJA: CPEIHIOI0 apHMETHYIECKYIO, CPe/IHEe KBal-
PATHYECKOE OTKJIOHEHHUE, KOIPMPULIMEHT BApHALIMHN.
2. Cnenaiite BbIBO/IBI.

3anaua 2.
Hexoas u3 cneayromx JaHHbIX ONpeaeinTe:
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1) cpeanuii pasMep ceviasl,
2) CpeaHHH CPOK DONb30OBAHKA CCYIAMHY;
3) cpeaHee uHcno oBOPATOR CCy .

Pasmep ccvael, Toic. | Cpok NONLIOBAHIA GOV~
Hotep covaw i "
[y JAMM, MEC,
| 16000 12
2 500 5
3 320 5

Jagaua 3.
Ha ocHOBE HCXOQAHBIX AaHHBIX ONPEASTHTE CPEAHHH OCTATOK 3AAQIKEHHOCTH NO
KPEIHTY H MEAHAHY N0 KUKAOMY DaHky, Coenalite BeIBOADI,

FADQGRCHHDCTD MO KPLIMTAM
Bour A EBaux B baux B
a0 30 280 350 230
a1t & 24} f5() 350
Ql-1%0 l&5 250 a0
[& =360 2000 {10 210
HToro 10185 L&ad) 1K)

Bapuanm 2.

1. CHCTEMA OTHOCHTETEHBIX BENHMHH OAHKOBCKOA CTATHCTUKH

2. HenapameTpuyeckye CpeaHie BENHYHHBI GAHKOBCRONM CTATHCTHKH

3:1_.23.‘]'{1. 1.

MMeroTest AaHHBE O CPEIHEM Pa3Mepe AENO3HTA H BKNAIA (PU3HYECKHX KL HA pyo-
neeblx cueTax B cheperaTenbHoy Ganke Poccuitckoit denepannu no cydbektam Poc-
cuiickoit Meepaln Ha HAUATO ToOd, pvo.

_ Kkl
Obnacte 20HA) 2011 212 2013 2014 2015 2016
benropoaceas 503 G99 S LsLal 1345 1835 2504 2947
bBpauckan mn 44! Biv2 885 1206 1711 2065
Braguvupckas 4210 411 844 [152 1335 2076 2593

OnpeaenuTe Mo KAKIOMY PErHOHY,

1) cpeaneroaoraii pasMep Aeno3nTa U BKNAIA;

2) CpeaHeroaoeoi abCONIOTHBILE NPHPOCT,

3) Cpeanii TEMI POCTA W MPHPOCTA.

(Caenaiite BoIBOAbI.

3anaya 2.

MMeTes creayowne JaHHEE O CPETHHX TPOLUSHTHEIX CTABKAN MO MPea0cTarIeH-
HbIM KpEeaHTaM (PHIHUECKHM THLAM (%% rOI0BbIX ).

Cpok KpeanTa, aHell | aneaps | Geepaie | Mapr | anpene | maii HKHE
Hao 30 154 16,4 179 | 18,1 19,0 19,8
Or 3l mo 90 16,8 19.2 130 | 144 17,2 18,1
Or 91 no 180 27.9 27.1 9.8 | 277 230 279
Or 18] a0 | roaa 25,1 264 266 | 258 26,2 27.0

[ ]
pJ |



| Ceblwe 1 rona | 20,8 | 20,3 | 204 [2002 206 [212 |
FaccunTtaiiTe mo OTICTEHBIM BHIOAM KPEIHTOR CPCIHKIE) MPOUSHTHYE) CTABKY 2l MO-
PHOO M NOKAZATENH BAPHAUKH. COENaiTe BLIBOADI,
3aaaya 3.
Hexoas u3 cneqyiownuX JaHHBIX ONpPeasTHTe:
) cpeanui pasMep ceyabl,
2) CpeaHH CPOK MONBL3OBAHUA CCYIAMH,
3) cpeaHee uHcno oBOPATOR CCy .

Pasmep ccvael, Toic. | Cpok NONLIOBAHIA GOV~
Hotep covaw ol -
. JAMLL, MEC.
1 SO0 11
2 &0 e}
3 470 )

Examination «System of absolute, relative and average values of banking statis-
tics» (theme 3)

Option 1.

1. The system of absolute values of banking statistics

2. Parametric average banking sratistics

Task 1.
There is data on commercial banks {sample 3% mechanical ), billion rubles,
Ne Working assets | Loans 1ssued e Working assets | Loans issued
hank bank
1 30,7 307 11 294 2373
p 38,4 44,1 12 277 19,4
3 al.G 335 13 12.8 (0.4
4 727 467 14 24,1 17,7
5 63,5 43.4 15 224 13,0
& 74,0 a9 5 15 2510 9.8
7 20,3 200 17 2572 15,0
] 36,1 25 4 15 248 8.5
i 33 259 19 230 16,8
10 2007 12,1 20 28,1 13,9

1. Calculate the characteristics of the series: arithmetic mean. standard deviation, co-

afficient of varation.
2. Draw conclusions.

Task 2.

Based on the following data, defermine:

1) the average loan size;

2) the average term of use of loans;
3) the average number of revolutions of loans.

Na

Loan amaunt,
thousand rubles

Duration of use of loans,
maonths

1

16010

12




500 5
3 320 5

Task 3.
Based on the source data, determine the average loan balance and median debt for
¢ach bank. Draw conclusions.

Creditdebt
Bank A Bank b Bank B
up ta A0 280 350 230
a1t & 24} f5() 350
Ql-1%0 l&5 250 a0
[ 81 =360) 200 410 210
Total 10185 L&ad) 1K)

Option 2.

1. The system of relative values of banking statistics

2. Nonparametric average banking statistics

Task L.

There 1s data on the average size of the deposit and contribution of individuals on ru-
ble accounts with a savings bank of the Russian Federation for Russian Federation
regions at the beginning of the vear, rubles.

Repion foa -

N 20HA) 2011 212 2013 2014 2015 2016
Belrorod Region 03 G99 S LsLal 1345 1835 2504 1947
Brvansk Region 3T 44! Biv2 885 1206 1711 2065
Vladimir Region 420 611 846 L1152 1335 2076 | 2393

Detine tor each region:

1) the average annual size of the deposit and deposit;

2) the average annual absolute increase;

3) the average rate of growth and growth.

Draw conclusions.

Task 2.

The following data are available on average interest rates on loans granted to individ-
uals (% per annum);

Loan term, days Jannary | February | March | April May | June
Lp to 30 15,4 16.4 17.9 18,1 19,0 R
31 to 90 16,8 192 15,0 14,4 17,2 N
91 to 180 27,9 271 298 | 277 280 1279
From 181 o | year 25,1 25.4 26.6 258 26,2 27,0
Creer | vear 20,8 20.5 20.4 20,2 20,6 21,2

Calculate the average interest rate for the period and the variation indicators for cer-
tain types of loans. Draw conclusions.

Task 3.

Based on the following data, determine:

1) the average loan size;

2) the average term of use of loans;

33 the average number of revolutions of loans.



Loan number Loan amaount, thou- The term af use of
sand rubles loans, manths
1 K00 11
2 &0 9
k! 470 4]

TecThl 114 TEKYLUErD H NPOMEKRYTOUHOIO KOHTPOA 3HAHHH ﬂﬁ}"lﬂlﬂﬂl“)jﬂﬂ

I. B 3aBHCHMOCTH OT NPUMEHAEMON KOTHPOBKH BAMKOTHBIE KYPChl MOLYT ObITh
. (PUKCHPOBAHHBIVMH

NAABAOLLHMH

OOPATHBIMUE

TPAMBIMIA

EHEKHBIA PHIHOK BKIHOYACT PEIHOK ..

B

I3
1=

1. CpeaHecpovHBIX W A0TFOCPOMHEN KpEILHTDB
2. akuui
3. obaurauui
4. KPaTKOCPOUHBIX KPEAWTHEIX ONepaurii
3. 24 BLIABISHHUS TEHAEHUMH ABHAEHHA BAKOTHOTO KYPCa HCMOAB3YHOTCA. .
. HHASKC peanbHOro 3pEKTHBHOMO BATKTHOM KyPCa
2. WHISKC PeanbHOTO BANKTHOMD Kypea
3. nnasaWKi Kypo
4. peauibHBIA BANKOTHBIE KYPC
5. HOMHHATBHBI BANKTHLIA KYPC
4. Tokazate1aMu 000patiBacMOCTH KPeanTa SBIARKTCA |
1. 0BOPOT NO NOFALIEHHKY
2. CROPOCTE QGOOPOTA
3. 0BOpOT NO BbLAAYE
4. Cpeawne oCTATKN
3. NPQACTAHTENLHOCTE 0AHONS 00opoTa
5. [okasarenamy CTPYRTYPE! KPEIUTHOH 3A00KEHHOCTH ABNAKITCS |
1. pacnpeneneHne KPeInTHEIX BIOKEHUH no GopMam COGCTBEHHOCTH
2. 1034 NPOCPOUEHHBIX CCY I
3. pacnpeaeneHte KPEIUTHRIX BIOMKEHHH M0 OTPACIAM X03aHCTRA
4. cpeaHmne OCTAaTKY KPeauTa
5. 00OpPOT NO NOrAWEHHI} KPeanTa
6. 000OPOT NO BbLAAYE KPEAHTA
6. [TokazaTeTaMU YPOBHA KPSANTOCMOCODOHOCTH KIHEHTA ABIAKTCA. .
1. MAKCHMAIbHBIA PA3MEp KPYNHBIX KPEAHTOB
2. MPOAOTHATENBHOCTE OIHOrO 0H0POTA KpeanTa
3. KO3hPHUHEHT MOKPRITHA
4. CKOpPOCTH OOOPOTA KPEIUTA
5. Ko3gpuuueHT abCONOTHON NHKBHIHOCTH

7. T1o pasMepy MPHHOCHMOro A0X0,14 akUHH NoAPA3SiaoTea Ha |
|. OOBIKHOBEHHBIE



HMEHHBIE
HA NPEIBABHTENA
NPHUBHNETHPORAHHBIE
#. PbIHOK KANHTANA BRIKOYAST
oG IHTauniH
CPEAHECPOUHBIX H A0IMQCPOUHBIX KPETHTOB
AKLLHA
KPaTKOCPOUHBIX KPEAHTHBIX Onepauni
. PeIHOK veayr
9. COBOKYNMHOCTE ASHEKHBIX ONEPALME 33 ONPEACIEHHEIA NEPUOA BPEMEHH Ipea-
CTABIAST COOOR
1. AeHekHBIR 000pOT
2. HOMMHATBHYKY JEHEHKHY K MACCY
3. peanbHYIO0 AEHEKHYIO Macey
4. HATHYHYI AEHEKHYKY MACCy
10. (DHHAHCOBLEIMH PRIHKAMH ABNAKITCA
ACHEKHBIFA PHIHOK
PHIHOK [MATSHTOR
PBIHOK YCNyT
PBIHOK KaMUTaNos
PBIHOK PadoYei Cunol

Ll S A

DB D
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1. Depending on the quotation used, exchange rates may be
[. fixed
2. floating
3. reverse
4. straight
2. The money market includes a market ...
1. medium and long-term loans
2 shares
3. bonds
4. short-term credit operations
3. To wdentify trends in the exchange rate are used ..
. real effective exchange rate index
_real exchange rate index
. floating rate
. real exchange rate
_nominal exchange rate
4. Indicators of loan turnover are ...
. Tepayiment turnover
. turnowver rate
. extrachition turnover
. average balances
- the duration of one revolution
5. Indicators of the structure of credit debt are ...
1. distribution of credit investments by ownership

IR T g—

o
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. share of past due loans
- The distribution of credit investments by mdustry
. average loan balances
3. loan repayiment turnover
A loan turnover
6. Indicators of the customer's creditworthiness are ...
[. maximum size of large loans
2. the duration of one loan tumover
3. coverage ratio
4 loan turnover rate
5. absolute liquidity ratio
7. In terms of income, the shares are divided into ...
[. ordinary
2. registered
3. bearer
4. privileged
8. The capiral market includes
[. bonds
2. medium and long-term loans
3. shares
4. short-term credit operations
5. Market services
9. The torality of monetary rransactions for a certain period of time 1s
L. cash tlow
2. nominal money supply
3. real money supply
4. cash supply
10. The financial markers are
[. money market
2. patent market
3. service market
4. capital market

5. labor market

S Lk B2

Bompoce! 104 MoaIroTOBKA K KOHTPOABHBIM MEPOMPHATHAM (TEKYWIHA KoH-
TPOJib)

1. T1oHsTHE 0 BAHKOBCKON CHCTEME CTPAHBI, OCHOBHBIE MPUHLMKIEL €€ OPraHK3a-
LIFH.

2. BH.EI.HLIH CTATHCTHEH H COUHANEHO-AKOHOMHHECKOS 3HAYMEHHE CTATHCTHYECKO-
ro aHAnW3a 0AHKOBCKOro 1214,

3. McTOUYHHKH CTATHCTHUECKOH HHOPMAUHK ¢ OaHKORCKOH CHCTEME.

4. 0818 XAPAKTEPHCTHRA OCHOBHBIX OPHKMATHEIX CTATHCTHHECKHX NPOrPaMm.,
STATISTICA, SPSS, MatLab, EViews, Deductor, STATGRAPHICS PLUS, PRISM,
MINITAB 14, STADIA, NCSS, STATA, SYSTAT, JMR u ap.



5. BO3MOKHOCTH MporpasMm B CTATHCTHYSCKOH 0OpadoTke DaHKOBCKHX JAHHbIX,
CXOACTEA H Pa3THYHA,

6. OCHOBHEIE HANPaBISHHS CTATHCTHUECKOND AHANH3A ACATENbHOCTH 0AHKOB €
HCMOMB30BAHMEM NAKETOB NPUKIAAHEIX mporpamMy STATISTICA, Eviews, STATA,
R

7. 3a3a4UM CTATHCTHKH NPOLEHTHBIX CTABOK.

8. MexaHn3ybl CTATHCTHYECKOTO H3YHCHHA PbIHKA JONTOCPOHHEIY KANKTATOE.

9. OCHOBHEIE METOABI CTATHCTHKH NPOLIEHTHEIX CTABOK.

1}, OCHOBHBIE MOKAIATENH KPEIHTHOH CTATHCTHKH,

11, OueHka PAKTHYECKOH BEMMYHHbL NPOLEHTHOH CTABKH, PACHET OPOCTBIX U
CTOMKHBIX TIPOLEHTOB,

12, MCTOUHHKH CTATHCTHUECKOH HH(POPMALIMH O KPeAXTAX.

1. The concept of the banking system of the country, the basic principles of its
otrganizarion,

2. The tasks of statistics and the socio-economic signiticance of the statistical
analysis of banking,

3. Sources of statistical information about the banking systen,

4. General characteristics of the main applied statistical programs:
STATISTICA, SPSS, MatLab, EViews, Deductor, STATGRAPHICS PLUS, PRISM,
MINITAB 14, STADIA  NCSS, STATA, SYSTAT, IMR, etc.

5. The capabilities of programs in the statistical processing of banking data,
similarities and differences.

6. The main areas of statistical analysis of banks using the application packages
STATISTICA, Eviews, STATA, R,

7. Tasks of interest rate staristics.

8. Mechanisms tor statistical study of the market for long-term capital.

9. The main methods of statistics on interest rates.

14, The main indicators of credit statistics.

11 Assessiment of the actual interest rate, calculation of simple and compound
interest.

12. Sources of statistical information about loans.

[lepeveHs BOMPOCOB, BIHOCHMbIX HA IKIAMEH

. CHCeTeMa adCOIKOTHLIX BENHYHH DAHKOBCKOH CTATHCTHRA
- AQTHTHBHBIE MOACTH AS9TENLHOCTH DAHKOBCKOMD CeKTODA.
. CHCTeMA OTHOCHTENEBHBIX BEIHUHMH DAHKOBCKOH CTATHCTHKA
- MYABTHRAMKATHBHBIE MOAEAH ASATENBHOCTH OAHKOBCKOIO CERTOPA.
- CHCTEMA CpeIHNX BETHUHH DAHKOBCKOH CTATHCTHEM

6. MoagiuporaHie OCHOBHOH TEHISHUHH PA3BHTHA PsAaa ¢ HCNONb30BRAHHEM
Statistica.

7. 3agaui QaHKOBCKOH CTATHCTHKH.

8. CoCTaRIeHHE NPOrHO3a nokazatelell DaHKOBCKOMO CERTOPA HA OCHOBE Bpe-
MEHHOTO PSIa,

9. TloraTHE 0 0aHKOBCKOH CUCTEME CTPAHLL, OCHOBHEIE IPUHUMITEL €8 QPraHin2a-
LHH

LA s e D —



10, MogenHposaHHe Ce30HHBIX KOMeOaHHIt,

11. OCHOBHbIE HAIPABAEHHS CTATHCTHHECKOrO AHATH3A ASATEIbHOCTH DAHKOB

12. MoJenqpoBaHHe UHKTHYECKHX KONeDaHHH,

13 Cuctema cratHeTHYecKux nokazareaeh LB P<X e cooreetcTBun ¢ Tpedosa-
HHAMH MHcTpykuni banka Poccun

14, Lenn W 3a1atd CTATHCTHUECKOTO MOASMHPOBAHHA JEATENbHOCTH OaHKOB-
CKOTO CEKTOPA.

15, TlokazaTten OUEHKW JEATENBHOCTH DAHKOB B COOTBETCTBHHU MEXN(IYHAPOI-
HbIMH CTAHAAPTAMH (PHHAHCOBOH OTUETHOCTH

16. 333441 CTATHCTHKH OPOLEHTHBIX CTABOK.

17 OnpegeneHue cBOIHOTO PEHTHHTE OaHKa,

18, MexaHM3MBl CTATHCTHUECKOTD H3YUEHHS PHIHKA AQNTOCPOYHEIX KAMHTANOB,

19, OCHOBHbIE MOKA3ATENH KPEAUTHOH CTATHCTHRH,

20. OueHka (GAaKTHUECKOH BeMHUYUHBI [IPOUSHTHOH CTABKH, PACYeT MPOCThiX H
CAOIKHELX TPOLEHTOB.

21. TIpoTHO3MPORAHWE TEHACHLUUH PazBUTHA NIPOLEHTHRIX CTABOK ¢ MOMOLLB
KPA

22 AHanW3 BAMSHHA OTAEAbHBLX QAKTOPOR HA HAMEHEHHE nokazaTeneh odopa-
YUBASMOCTH KPEIUTA.

23, [Ipornosnposadne TEHASHUHI Pa3BUTHA NPOUEHTHLIX CTABOK € MOMOLULH
BHIDABHHBAHUA PAIOB JHHAMHKN NO CPEAHEMY ADCONKTHOMY NPHPOCTY

24 CyOpeKTl DAHKOBCKOH CTATHCTHKA.

25, [Ipornosnposadne TEHASHUHI Pa3BUTHA NPOUEHTHLIX CTABOK € MOMOLULH
BLIPABHHBAHHA PAIOB AMHAMHKH NO CpeadeMy KOMpQUUHEHTY pocTa.

26. TlocTpoeHHe CHCTEMBI cOOPA CTATHCTHUECKOR HHPOPMALNH N0 GaHKOBCKOT
cHcTeMe B Pocoui.

27 TIpOTHO3HPOBAHWE TEHASHLUNI Pa3BUTHA NPOUSHTHRIX CTABOK ¢ MOMOLUBK
METQ1a HAHMEHBILHX KBAAPaTos.,

28 Bvxraatepckui DanaHC KK MCTOYHUK HCXOIHBIX MOKA3ATENCH OAHKOBCKOI
CTATHCTHKH,

29, CTaTHCTHYECKHH YUST KPEAWTHRIX CIENOK,

30 IMoHarue cOSPEraTenbHOrO JENa H 3441 €ro H3VHEHHA.

31. MeTonnka anaTi3a HOPMATHEA JOCTATOUHOCTH KanmuTana aHka

32, MCTOUYHUKMN CTATHCTHUECKOH HHPOPMALIMH O KpeanTaXx,

33 AHANH3 AMHAMHKH HPDEKTUBHOCTH AESTEMEHOCTH KOMMEPUECKOro DaHKa ¢
HCMONB30BAHMEM WHISKCHOTO MeTONA.

34, CTaTHCTHUECKDE H3VUESHHE COCTaBA cOSperarelbHuIX YUPESAKAEHHIT H 0bec-
MEYSHHOCTH MMH HACENEHUS.

35 AHATHI HIMEHSHUA MPHOBINK DaHka no (akTopan.

36, CocTae GAHKOBCKOH CHCTEMBL Pocchiickol Deaepanun,

37. (uenka ypoBHA KOHUEHTPALWUH CODCTBEHHOMO KankTana Gankos Pd.

38 HeHekHble arperarthbl: COCTAB H 0COOEHHOCTH HCUHCIEHAA,

39 Oco0CHHOCTH  HCYHCICHHA W OPUMEHEHHH HHAexkcea XepduHaana-
XHpwmMaHa,

40, [lokazarenv, XapakTEPHIYIOWHE CCHOBHBIC (AKTOPLl YPOBHA PA3BHTHA OaH-
KOBCKOH CHCTEMBL PECHOHA MIIH CTPAHLL B LEI0M

Lad
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41, MeToauKa NOCTPOEHHA THOCIOTHYSCKOH TPYNMHPOBKH OAHKOR N0 pasMepy
YHCTBIX AKTHBOB.

42, baz0BblE MHASKCE, XAPAKTEPHIYIOWHE OTIHYHE OCHOBHBIX (PAKTOPOB ¥POB-
HA PA3BHTHS OAHKOBCKOH CHCTEMbI PECHOHA OT CPEAHEPOCCHACKOrD YPOBHS.

43. Tlokazatenu CTPYKTYPHBIX CABHTOR B DaHKOBCKOH CTATHCTHKE.

44, MHaeke cpaBHUTENBHOH NPUBMEKATENBHOCTH YCIORHH OAHKOBCKOH a1e4-
TENEHOCTH.

43, U3yueHne Ce30HHBIN KONEDAHHH B AUHAMUKE,

46, Y aeNbHBIE MOKA3ATENH PA3BHTHA OAHKOBCKOH CHCTEMEL

47 MCTOYHHRM CTATHCTHYECKOH HHPOPMAUKH 0 DAHKOBCKOH CHCTEME,

48. AHATHI KAUECTEA DIHKOBCKHX aKTHBOB,

49, OCcoBEHHOCTH METOJA PASIMKEHHA COCTARHBIX MOKasaTenel B 0aHKOBCKOI
CTATHCTHKE.

50, MMokazaTeNlH OUEHKH peHTadENBHOCTH DaHKa.

51 Hcnoaezopanue nokazarencii OaHKOBCKOH CTAaTHCTHRHE npd paspaloTke
CTRATETUH H TAKTHKH ISHEXKHO-KPEAHTHOH MONHTHEN

52. AHaIW3 NHKBHAHOCTH BaHKA.

53 Craeka peduHancupopadna LUE P v 0COBEHHOCTH €€ CTATHCTHYECKOIO
AHATHIA.

54, O0UAa cxeMa NoCTPOSHHA TPEHAOBOH MOIeNH B OAHKOBCKOH CTATHCTHKE,

55 YeTaHoBneHHE 00A3ATENBHBIX PEIEPEHEIX TPEOOBAHKA K KPEAHWTHBLIM OPra-
HH3AUHMAM, OCYIIECTBISHHE OTIEPALNAA HA OTKPRITOM PhIHKE, KONEOAHHE BANKTHOIQ
Kypca.

56, AHAIM? HAASKHOCTH DAHKOBCKOH AESTEIbHOCTH,

37. TToxazaTe i HPPEKTHBHOCTH IATENBHOCTH OTISNLHEIN KPEIHTHBIX Opravu-
JAUHH K GAHKOBCKOH CHCTEMBI B LETTOM,

58. MeToas! MPOrHO3WPOBAHNA POCTA (FHAHCOBLIX TIoKazaTenel ¢ HCMoNb20Ba-
HHeM Statistica,

59 lMokasatean COCTOAHMS PA3BHUTHS OTISNbHBIX KPEAMTHBEIX OPraHU3audid U
GAHKOBCKOH CUCTEMBI B LIENOM,

60, Cpendaa oWHOKka annpoKCHMAaUKH H €€ MPHMEHeHHe B DAaHKOBCKOH ¢TaTH-
CTHKE.

61. OcHoBHBIE XapakTepucTUkH nporpaMy MS Excel, STATISTICA, SPSS,

62, OCHOBHBIE XaPAKTEPHCTHKH Mparpamy Eviews, STATA.

63, OCHOBHBIE XAPAKTEPUCTHKY OoporpaMy SAS, Dedactor, R,

64. TIpoTHO3 HA OCHOBE MapHOH MOJRTH PErpeccHi, €0 TOUSYHAA H HHTEPBATb-
HasA oueHKa B BEviews, STATISTICA,

65 MogenupOoBaHHe TEHACHUHH [P HATHYHH CTPYKTYPHBIX H3MEHEHUA. TecT
Hov B Eviews,

66. [TpOrHOZHPOBAHKE HA OCHOBE BPEMEHHOO Paja B Eviews u STATISTICA.

67. TlocTpoenne napHoil 0 MHOKSCTBEHHOH JTHHEHHBIN MOIENEH perpeccH B
Eviews, STATA, STATISTICA v R,

68 [MTokasarenn kavecTea moaean B Eviews, STATISTICA u R,

1. The system of absolute values of banking statistics
2. Additive models of the banking sector.

[}
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. The system of relative values of banking statistics
- Multiplicative models of the banking sector.
. The system of average banking statistics
- Modeling the main tendency of a series using Statistica.
. Tasks of banking statistics.
. Forecasting indicators of the banking sector based on a time series,
_ The concept of the banking svstem of the country, the basic principles of its
organization

14, Modeling seasonal variations.

11 The main areas of statistical analvsis ot banks

12. Modeling of cyclic vibrations,

13, The system of statistical indicators of the Central Bank of the Russian Feder-
ation in accordance with the requirements of the Instruction ot the Bank of Russia

14, Goals and objectives of statistical modeling of the banking sector.

15, Indicators for assessing the activities ot banks in accordance with interna-
tional financial reporting standards

16. Tasks of interest rate statistics.

17 Defimition of a consolidated bank rating.

18. Mecharmsms for stafistical study of the market for long-term capital.

19, The main indicators of credit statistics.

20 Evaluation of the actual interest rate, the calculation of simple and compound
interest.

21. Forecasting trends tn interest rates with the help of KRA

22 Analysis of the influence of individual factors on the change in indicators of
loan turnover,

23, Prediction of trends in interest rates by aligning the series of dynamics in
terms of average absolute growth

24, The subjects of banking stanstics.

23 Prediction of trends in interest rates by aligning the series of dynamics by the
average growth rate.

26, Building a system for collecting statistical infoermation on the banking sys-
tent in Russia.

27. Forecasting frends in interest rates using the least squares method.

28, The balance sheet as a source of initial indicators of banking statistics.

29 Statistical accounting of credit transactions.

30. The concept of savings business and the objectives of its study,

31. Methodology of analvsis of the capital adequacy ratio of the bank

32 Sources of statistical information on loans.

33. Analysis of the dvnanucs of the effectiveness of a commercial bank using the
mdex method.

34. A statistical study of the composition of savings institutions and their popu-
lation supply.

35 Analysis of changes in bank profits by factors.

36. The composition of the banking system of the Russian Federation.

37, Assessment of the level of concentration of equity capital of banks in the
Russian Federation.
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38, Monetary aggregates: compaosition and calculation features,

39 Features of the caleulus and application of the Herfindahl-Hirschiman index.

40, Indicators characterizing the main factors of the level of development of the
banking system ot a region or a country,

41. Methodology for constructing a tvpological grouping of banks by the size of
net assets,

42 Base indices characterizing the difference between the main tactors of the
level of development of the banking system of the region tfrom the average Russian
level.

43 Indicators of structural shifts in banking statistics.

44. Index of comparative attractiveness of banking conditions,

45, The study of seasonal fluctuations in dynamics.

46. Specific indicators of the development of the banking system.

47, Sources of statistical information about the banking system.

48. Analysis of the quality of banking assets.

49. Features of the method of decomposition of composite indicators in banking
Statistics.

50 Indicators for assessing the profitability of the bank.

51. The use of banking stafistics in the development of strategies and tactics of
monetary policy

52 Bank liquidity analysis.

53. Refinancing rate of the Central Bank of the Russian Federation and features
of 1ts stanstical analvsis.

54 The general scheme tor building a trend model in banking statistics.

55. Establishing mandatory reserve requitements for credit institutions, conduct-
ing operations on the open marker, and currency fluctuations.

56. Analysis of the rehability of banking,

57, Performance indicators of individual credit organizations and the banking
systent

58. Methods of forecasting the growth of financial indicators using Statistica,

539, Indicarors of the development status of individual credit organizations and
the banking systent

60. The average approximation error and its application in banking stafistics.

&1. The main characteristics of the programs MS Excel, STATISTICA, SPSS.

62 The main characteristics of the programs Eviews, STATA.

63. The main characteristics of the programs SAS, Dedactor, R.

64, Forecast based on the paired regression model, its point and interval estima-
tion m Eviews, STATISTICA.

65, Modeling trends in the presence of structural changes. Chow test in Eviews.

66. Time series forecasting in Eviews and STATISTICA.

67. Construction of paired and multiple linear regression models in Eviews,
STATA, STATISTICA and R,

68. Model quality indicators in Eviews, STATISTICA and R.

Lt
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6.2, OnucaHue NOKAIATENSH H KPHTEPHEE KOHT OIS YCNEBASMOCTH,
OMACAHAE WIKAJ OUEHHBAHHS

A9 OUEHKW 3HAHKA, YMEHWH, HABLIKOB M QOPMHPOBAHHA KOMNETEHLHUH MO
AHCUHIITTHHE  MOYKET TNPHMEHATECA (aNILHO-PeATHHrOBAA CHCTEMA KOHTPOIS H
OUEHKH YCTIEBASMOCTH CTYIEHTOB,

B ocHoey 0anitHO-peATHHrOBOH cHeTeMbl (BPC) Monomensl NPUHUKNGI, B CO-
OTBETCTBHH € KOTOPBIME (POPMUPOBAHKE PEATHHIA CTYACHTA OCYLIECTRIACTCA B XO-
Ae TeKYLIEro, NPOMEKVTOUHOTO KOHTPOTA H MPOMSKYTOMHOR aTTeCTaunu 3HAHWH,

Texyuui KOHTPONEL 3HAHKHA, YMEHWI M HABLIKOB MPOROAMTCA B (hOpME KOH-
TPQNEHBIX PABOT ¢ PACUETHLIMH 331a4aMH H TEOPETHUSCKHMA BonpocaMi. MHIMBR-
AVATBHBIE 38044H, BEIMOMHASMBIE KOKIEM CTYACHTOM HA NPAKTHHECKHX 2AHATHAX,
QUEHHBAKTCA TIO WUTOTaM No JecATHOanbHO# wkane. JIMKBRIAUNA CTVISHTAMH Te-
KYLWIHX 3aJ0/KeHHOCTEH MPOH3IBOANTEA TAKKE B PopMe BEINOIHEHHA HHAHBHIYAIb-
HOH 331441 N0 COOTBETCTBVIIWEH Teve W JanwHeliwel ¢ 3alluThl NMPEenOIaBaTeTr
Kaeapol.

B utoroewid peiiTHHD BxoguT: 30% - PE3YNLTAT BLIMONHEHHUS KOHTPONBHBIX
MEPOMPHATHA {KOHTpONbHaA paboTa, CaMOoCcToATE TeHEIE padoTel K Ap. ), 40% - danmsl
33 CAAHHBIE HHAHBHAYATEHBIE padoThl H 10% - nocelwenne 3aHATHi. 14 noayveHHs
134¢TA HE0OX0THMO HAbpaTs Honee 60%.

B ak3aMerauronHoM OHneTe 1 TEOpeTHYSCKHA BOMPOC {MakcHMymM 20%) u 2
3a0atH (MAKCHMYM 33 Kaxkayie 3agauy 40%). OTBET CTYASHTa OLUEHHBAETCA TI0 CTO-
OATBHOA [IKATe, B UTOroByH IKAMEHAUHOHHYIO OUEHKY BXOAUT 50% OT Tekywero
peiTHHTA CTYAeHTA W 30% OT Pe3vIeTaTd OTBETA Ha IKIAMEHALUOHHBIH SUneT,

Tadawua 7
kana FKIAMEH
OUEHOBAHAA
&3-100 OTauaHp
T0-84 Xopowo
65069 Y 10BNETBOPHTENEHQ
0-59 Hey1oB1eTEOPHTRNLHO




7. Yuebno-meroanyeckoe n nadopmannonnoe odecnedenne JHCHHILIHHLI

7.1 OcHoBHas JHTEpaTYpa

1. Xapuronoea A.E. CrarucTHuyeckuii aHaiu3 M NPOrHO3HPOBAHHE ¢
HCTIONIB30BAHHEM TIAKCTOB MPHKJIAAHLIX CTATHCTHYECKMX mnporpamm. M. PTAY-
MCXA, 2015, 157 c.

2. Dxonometpuka: yuebnoe nocobue / A. 1. 3unuenko [u ap.]; Poccniicknii
rocyjaapcTeeHHblii arpapueiii yuusepeurer - MCXA umenn K. A, Tumupsasesa
(Mocksa). — DNeKTpoH. TekcToBble aaH. — Mockea: Pocundopmarporex, 2017 —
124 c.: Taba., puc. — Konnexuns: YueOnas u yueOHO-METOANYECKAS MTEpaTYpa. —
Pesxum noctyna : http://elib.timacad. ru/dl/local/umo100.pdf.

7.2 lonoJiHATE/IbLHAS JTHTEpPaTYpa

1. Iy6pos, A. M. MHOrOMepHbI€ CTATHCTHYECKHE METOIbI /UIS 3KOHOMHCTOB H
menemkepos: yued. / A. M. [yOpor, B. C. Mxwurapsan, JI. M. Tpommn. — M.:
(hunancel 1 craructuka, 2011, — 350 c.

2. Karuposa M.B. Essential Principles of Working with Statistical Informa
tion. Yuebnoe noc. - M.: MCXA, 2016.

3. Tlpobnembl 9KOHOMHYECKOH M  CEJbCKOXO3ANCTBEHHON CTAaTHCTHKM:
moHorpadmus / ATL 3unuenko, B. M. bayrun, A JI. Jlymuos, H A, Dabasesa, A.B.
Ykonosa, 1O.H. Pomanuesa, E.C.Koeanoera, A.B. Tuxonosa, A.E. Xapuronoga, /1.B.
Hzroba, A.B. Ceprees. — Upkyrek: OO0 «Meranpunt», 2017, — 161 c.

7.3 HopmaTHBHBIE NPABOBLIE AKTHI

1. ®epepanbHblii 3aKkoH «O0 0(pUUHATIEBHOM CTATHCTHYECKOM YUYETe W CHCTEME
rocyaapcTeeHHoil cratneTiku B Poceniickoii deaepaunny ot 29.11.2007 No 282-D3
(mocaeaHsAn peaaKins ).

2. ®eaepanbhbliii 3akoH «O Oankax #  OaHKOBCKON J€ATENLHOCTHY OT
02.12.1990 Ne 395-1 (nocneanss peaaxims ).

7.4 MeToanyecKne YKa3anus, PEKOMEHIALNH H IPYTHe MATEPHAJIBI K
3AHATHAM

1. PDF-nokymenraums. Paznen «Cnpaska» B nakerax Stata, Eviews, Statistica.

8. Ilepeuenn pecypcoB HHPOPMALHOHHO-TEIEKOMMYHHKAUHOHHOI ceTH
«Hurepuer», HeoDXOAHMBIX /IUIsl OCBOEHHS! IHCIHITHHBI (MO/LY.I51)

1. Caiit denepanbHoii ¢y xObl rOCYAaPCTBEHHOMH CTATHCTHKH (WwWW. gks.ru)
2. Caiit LlenTpansHoro banka Poceniickoi @eaepaunn (www.cbr.ru)

3. baHku.py — He3aBUCUMEI HHTEPHET-X0MmHT (Www. banki.ru)

4. Bureau of Economic Analysis. URL:  http://www.bea.gov
5
6

. Econometric Laboratory Software Archive. URL: http://elsa.berkeley.edu/
.Econometric ~ Software  Links  Econometrics  Journal. = URL:
http://www.econ.vu.nl/econometriclinks/software. html
7. NASS — National Agricultural Statistics Service. URL: www.nass.usda.gov
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8. STATISTICS. URL: http://www.oecd-
ilibrary.org/statistics;jsessionid=3ddci6tti4090.delta

9. STATISTICS. URL:
http://epp.eurostat.ec.europa.eu/portal/page/portal/statistics/themes

10.  System of National Accounts 2008. URL:
http://unstats. un.org/unsd/nationalaccount/sna2008. asp

11, Jloxnajsr 0 pazBHTHH HEI0BEKA. URL:

http://www.un.org/ru/development/hdr/

12, EnuHbli apXMB CTATHCTHYECKHX M 3KOHOMETpPHYECKMX AaHHbIX BILD.
URL: http://sophist.hse.rv/db/oprosy.shtml?ts=2

13.  Hrorn Beepoccuiickoii cenbckoxossiicTeeHHoi nepenucu 2006 roaa (B
9 romax). URL: http://www.gks.ru/news/perepis2006/totals-osn.htm

14, Kpautiie., MexayHapoaHblil IKOHOMETPHUYECKHI JKYPHAT HA PYCCKOM
a3eike. URL:  http://www.quantile.ru/

15.  MockoBckas MEKIyHapoaHas BatroTHas Onpoka. hitp://www.micex.ru

16.  Ocnoeusie 0030psl ¥ aokjgans OOH B S5KOHOMMYECKOH M COLMAILHOM
obnacrax. URL: http://www.un.org/rw/development/surveys/

17.  Odmumansnsii caiit Beemmpnoro OGanka . URL: http://
www.worldbank.org

18.  Odmumnansueiii caiit Mexaynapoadoro samtotHoro (onma. URL:
http://www.imf.org

19.  Odmunanehbiii caiit MexaynapoaHoi opranmsaumn  Tpyaa. URL:
hitp://www.ilo.org

20.  Oduumaneusii  caiit - Munncrepersa  ¢guuancos  Pd.  URL:
hitp://www.minfin.gov.ru

21.  Odmumanessiii caiit HaunonansHoro 0HOpo CTaTUCTHKH 110 PBIHKY TPY-
na CILIA. URL:  http:// www.bls.gov

22, OdwmumansHelii caiit HaumoHaneHOro OHOpo 3KOHOMHMYECKMX HMCCIEN0-
panmii CIIIA. URL:  http:// www.nber.org

23.  The R Project for Statistical Computing https://www.r-project.org/

9. [Mepeuens nporpaMMuoro odecnedennss H HHOOPMAITHOHHBIX CIIPABOYHBLIX

CHCTEM
1. MS Office EXCEL
2. www.consultant.ru Cnparounas npasosas cucrema « KoncvaesrantlLocy.
3. Cnpasounas npasosas cuctema «I apanm
Tabnnua 8
Ilepeuens nporpaMmmuoro obecneyeHns
Na RIS Haumenosanue Tun I'on
nm paiens yrehuok NporpaMmbi NMPorpaMmel Axtop paipaboTen
JAHCUHILTHHbI
Tema 1-8 TAbINYHBL Texymax
I MS EXCEL npoueccop, Microsoft
pacuéTHanA i
2 MS WORD TEKCTOBBIH |\ ro/rosoft s o
npoLeccop BEpPCHA
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3 Tema 2-8 Statistica pacueTHas StatSoft 2004
4 STATA 10 pacueTHas StataCorp 2013
5 Eviews 8 pacueTHas IHS Global 2013
GNU Affero
6 R Studio pacuetnas |General Public 2018
License.

10. Onucanne marepuaibHO-TEXHHYECKOi Da3bl. HEOOX0AMMOI 1S OCYILECTRICHUA
00pa3oBaTeIBLHOrO MpoLecca no AHCIUILTHHE

Jns npoBeaeHHA NPAKTHYECKHX 3aHATHI HY/KEH KOMMBIOTEPHBIH Kiacc ¢ aoc-
TynoMm B « MHTEpPHET», OCHAIIEHHBIH MPOrpaMMHBIM 00€CTIEYEHHEM B COOTBETCTBHU €

paszaenom 9.

Tabnwnua 9

Caenenust 00 obecneyeHHOCTH CNEUHATHIHPOBAHHBIMH AYAHTOPHSIMH,
KkabuHeTamu, JadopaTopusiMu

HaumenoBanne cCneuHANBHBIX NOMeNe-
HHIT H TOMEmEeHHH 15l CAMOCTOATE b=
Hoii pabors (Ne yuebnoro kopnyca, Ne

AYAHTOPHH)

OcHAmEeHHOCTh CIEUHAILHBIX NOMemeHHi 1 no-
MeuleHnil A48 CAMOCTOATeILHOH paboTs:

1

i

YuehOuas ayauTopus A04 NPOBCACHHA JAHATHI
JEKLHOHHOTO THNA, YueOHAA ayauTOpHA A4
NPOBEACHHA JAHATHI CEMHHAPCKOrO THIA,
]r"-IL‘,ﬁ‘Hﬂ.FI AV THTOPHA 118 MPYTINOBLIX. H HHIH-
BHAVAIBHBIX KOHCYIBTALMIA, yaeOHas ayauTo-
PHA TH TCKVIICTO KOHTPOISA H IPOMCHN TOM-
Hoil arrectawnn (2 vuednsii koprve. 102 ay-
JUTOPMH)

1. Dkpan ¢ aackrponpueoaom | wr. (Mue. Ne558771/2)
2. Mpoekrop | wr. (Ge3 nue. No) — nprobperancs He 1a
CHET CPEICTE BY3a

3. Bawaanoveroimuestii wkad 1 wr, (Mue No33RB5(0/7)
4, Cucremunii Onok ¢ wowwtopom | wr. (Hus
Ne558777/9)

5. Crena «Ceprees Cepreii Crenasoswa 1910-1999, 1
wr. (Mus Ne591013/25)

6. Orverviateas nopowkoswit | wr. (Mus, Ne559527)
7. Moasechoe kpennenne K ornerviunrenio | wr. (Mus.
Ne 559528)

& Mamosn 2wt (Mae. Nel107-221225. Huas, Nel107-
221225)

9. Jlaska 20 wr.

10.Cron avauropusiii 20 wr.

| 1.Croa ans npenoaasatens | wr,

12.Ctyn 2 wr.

13 Hocka maprepsas | o,

14. Tpubyua sanoasdas | wr. (Ges nus. Ne)

Vuebnas avanropus 404 NpoBESHHS 1aHaTHii
CEMHHAPCKOTO THNA, vichHAd ayaHTOpHA 174
PYMNOBEY H HHIHBHAVATBHBIX KOHCVIBT-
LHii, yaeOHad ayHTOPHS 178 TEKVLICTO KOH-
TROAH W POMEAKY TOHHOH ATTCCTALNN, TIOME-
WIEHHE 1718 caMacTosTeIbHOH paboTst (2 yued-
Helil koprve, 302 avauropms)

I. Cucremuniii 6nok  Intel Core  Intel Core i3-

2100/4096Mb/500GH/DVD-RW 10 wr. (Hue Ne601997,

HMue Neoll 1998, Hus Net) ] 999, M Net 02000,

Hus Net02001, Hus Net 02002, Hun Net 02003,

HMus Ne602004, Mus Ne602005. Mus Ne602006)

2. Monurop 10 wr. (Ges was. No) - npuoGperaiucs He 3a

CHCT EPC,ICTB B}'ﬂﬂ

3. Wkad 2 wr. (Mas Ne594166, Has Ne394167)

4. Tymbda | wr. (Mus Ne394168)

5. Moasecuoe kpennenne ¥ orvervimmuTemo | wr. (Hus.
0 559528)

6. Orvervimreas nopomkoswii | wr. (Mus. Ne359527)

7. Hamoau | wr. (Mae No351557)
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3. oCkd MarHHTHO-MAprepras | o,
9 Crox s wr.

[0 CToa ievneroTepanit 12 wr.
11.Ctva oducauit 21 W

12, Ceiidp | wr. (6o Hup Noj.

LUHE iseHin H.H. Keassa0ea (MHTAbHENR 321)

CTvacHUCcKHe DOUICHHTHA (KOMHATA 3014 ca-
MONOATOTOEKIT)

11. MeToaHYeCcKHe PEKOMEHIALHH CTYISHTAM N0 OCBOEHHK THCLUHINTHHBI

Bee Brabl yuebHpX paboT J0KHB ObITE BEINOAHEHBL TOYHO B CPOKH, OPEAy-
CMOTPEHHEIC Nporpavimoi obvuennd. Ecni CTYASHT HE BBINOIHW KAKOS-TUDQ H3
VUSOHBIX 38JaHHI N0 HEYBAKUTENEHOH NPHYHHE (HE BBIMOIHAN PadoTy, BbIMOIHHT
padOTy HE NO CBOSMY BAPHAHTY M T.M.), TO 33 AAHHBIA BHa yuedHoi padoTsl Hanmbl
PefTHHTA HE HAYUCTAKOTCA, 8 TMOATOTOBNSHHBIE NOBKE MOTOMEHHONG ¢poka paboThl
OUEHHBAKITCA ¢ MOHHAKACWHM KO3DPUUHEHTOM, ECIH 3KE HEBBINOMHEHUE YYeDHbIX
PadoT OPOUZOWIC 00 YBUKHTENEHOH IPUUHHE, TO CNEAVET NPEACTABHTE NPENOAaBa-
TENH NOATBSPKIAMIWNHA TOKYMEHT, U 3alUTHTE MPOMYIIEHHBIE 3aHATHE B YACHL, OT-
BEACHHBIE 119 €KEHEIeNbHBIX KOHCYABTALHHA,

Bkl H GopmMBl 0TPaGOTKH NPONYMEHHBIX 3aHATHIi

CTYAEHT, NPONYCTHBWHH 3aHATHA, OCBAHBAEST MarepHan CaMOCTOATEIbHO
(BEIMOMHAST NPAKTHYECKOE 3AJAHNE MO CBOCMY BAPHAHTY, M3YHACT TEOPETHUECKHE
BONPOCE ), CTYASHT, NPONYCTUBIIMA 3aHATHA, 00A3aH 3AWHTHTE MPOMYILISHHBIE 3a-
HATHE B HACHl, OTBEACHHEIE ANA SHEHEASNEHBIX KOHCYLTALHH.

2. MeroanuecKHe peRoMeHIAUHH NPenoaaBaTe M no opraiu3auui o0yyeHHs
noe AHCOHILTHHE

KoMnnekcHoe OCBOSHHE CTYICHTAMHA YUeOHON JHCUUMIHHBI « AHANNH3 GaHKOB-
CKHX AAHHBIX ¢ HCMONBL3OBAHHEM NAKETOB NPHKIAAHBIX CTATHCTHYECKHX MPOrpam
HA HHOCTPAHHOM S3bIKE» OPEANOIACACT H3VHEHHE MATEPUANOB JEKLHIE, pEROMEH-
ayeMoil yIeOHO-MeTOAHUSCKOH THTEPATYPEL, MOArOTOBKY K NPAKTHYSCKHM 3aHATHAM
H JeKLHAM, CAMOCTOATENLHYIG padoTy NPH BBINOIHEHHH NPAKTHUECKHX padoT, no-
MALLIHKX 381aHHH, NOArOTOBKY K KOHTPONMEHBIM PadoTaM, ONpPocaM, AHCKYCCHAM.

[NpenonaeaTtens MOKeT HCMOIB30BATL Pa3HOO0PAs3HEIS POPMBl H METOABI O0Y-
YEHHS CTVACHTOB: NMEKUHH, pelleHHe 3a1a4. 0 ap. [IpH nposeIeHAH TeKUHOHHBIX 3a-
HATHA LEneco00pasHo H3MOIKEHHE TEOPETHHECKOrO MATEPHATA JONONHATE 00biCHE-
HUEM HA KOHKDETHBIX TIPUMEPaX W3 PeanbHON JKU3HH, MPUBOANTE (PAKTHUYECKUE CTa-
THCTHUECKHE JaHHBIE 00 H3VYASMBIX ARMEHHAX W npoueccax. B cBsA3H ¢ TeM, UTO
pacveT CTATUCTHUECKHX MOKAZATENSH NPOMIBOANTCA MO OMPEISNEHHBIM MATeMaTu-
YECKHM (POpPMYNIaM, HEOOXOAHMO HAMAAHO NPEICTARIATE JaHHbIE (DOPMYIbLI CTY-
ACHTAM HA A0CKE MIH ¢ NOMOLWbKY MYJIETHMEAHAHOMO MPE3EHTALHOHHOMO 000pya0-
BAHHA C PASBLACHEHHEM IKQHOMHYECKOTO CMBICTA KaKI0H QIOPMYNLI H 3HAUEHHUA N10-
TYUEHHOMO HA €€ OCHOBE CTATHCTHUECKOro NokazaTeds. [IpH pelleHHH 3alay CTy-
JCHTBL A0JZKHBI HCNOME3Z0BATE NPOCPAMMHBIE [POAYKTHL, Hampusep, MS Excel,
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5 e C U-IHMHCH e ‘ M |
>0Or @ﬁ PaGOTbl ABAETCR CaMICTO et
, n.naHe OTBEJICHO OTIpeJielIeHHOe Iconmec'rno qacen g
1 paGOTbl (IPCATIONAracTCs 3akperuieHue 3HaHun u“” % oec
Ty HTaMH Ha JICKUHOHHBIX W MPAKTHYECKUX 3aHATHUAX, .~.“ '
HHIIJIHHBI U TIPUMEHEHHE NONYYCHHBIX 3HAHWI U HABBIKOB u “ ,.,
[eHHS KOHKPETHBIX YKOHOMUUECKHX Bornpocos. Yacte 3amay, npeac *’-
MHHOM y4eOHO-METOAMUECKOM KOMIUIEKCEe, MperoaBaTe/lb MOKET PeKoM ‘
s CaMOCTOSITC/IBHOTO pelleHUs cTyjleHTaMu. Kpome Toro, B pamkax cay
 redbHOIN PabOTHI CTYACHTBI BBINOJHSAIOT KOHTPOJIbHYIO paboty (eciu oHa 1
CMOTpPEHA YUeOHbBIM TJIaHOM), @ TaKkKe BeyT MOAroTOBKY K ¢/1a4e SK3amMeHa.
HeoO6X0IMMbIMH YCIIOBUSIMH YCIIEITHOTO 0CBOCHHMS JMCLIMILTMHBL ABIAIOTCH:
_ 6a30BbIC 3HAHMS 10 CTATUCTHKE U dKoHoMeTpuke u pabote B [TIIL
- KOMITBIOTEpH3ALIUS YUeOHOTro Mpouecca;
- ganuuue y4eOHbIX 10COOUH;
. CHCTEeMATUYeCKHIT KOHTPOI1b 3HAHUH;
- MOTHBALIMS CTY/ICHTOB.

ﬂpum;amu b
yecenoBaTelbcKoi paboToH, H3y4eHHIO HAY4YHOH 23

B T.4. OTe4eCTBEHHOM U 3apyOeKHOU NepUOHKH.
CTyZeHT MOXET NpOBECTH cobCTBEHHOE CTATUCTHYCCKOE paOnroaeHue 3a Co-

LHATBHO-9KOHOMHHECCKUMHY GpIIeHUSIMH, Tpe/ICTaBsOLMMHA ero Hay4Hbid MHTEPEC,
[OCTPOUTH CTATHCTHHEL KYIO MOJI€Jib, C/eNaTh nporuo3. B ciy4ae HajulexKalero Ka-
yecTBa ero padbora MOKET 6LITh 3aciylllaHa Ha Hay4HOM Kpy)Kke Kadenpbl Wik Ha
CTY1€H4YECKOH Hay4HON koH(MepeHLH. [lo peLIeHHIO kadeapbl, CTYACHTBI, 3aHAB"
Iye npu3oBbie MECTd HA Hay4HbIX CTYACHUCCKHA koH(MepeHUuAX, MOTyT 0CBOOOK-

aaTbCsa OT cjaavyim yK3amMeHa 110 JTUCLIUITTIITHHE.

ﬂ‘a %

H‘ 'x' b
J:.‘.!:
I

1OKeH CTHMYJIHpoBaTh CTYACHTOB K 3QHATHIO HAYUHO-
KOHOMETPHUECKOH JIUTEpATYPRl,

[Iporpammy pazpadorall:

TuxoHoBa A.B., K.9.H. z
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PELIEH3A
Ha padouyvio mporpaMMy THCUELIHER BLB.IB.04.0l «Anang: SAHKOBCKHX JaHHBIX C H(-
N0.1b30BAHIEM NAKETOE NPHUK.IATHBIX CTATHCTHYECKHX IPOrPAMM HA HHOCTPAHHOM A3bIKeR
ONOI1 BO no nanpasneHnw (803,02 «udiopratuoniion Clcemens if Brexiosositis, Hanpas-
MEHHOCTE < HHQOPMALHOHHEBIE TEXHONOMHH AHAIHIA JAHHBIX? (RBAITHOHKAUMSA BLIMYCKHH-
KA — JaKkamaep)

Kapzaesaid HaTaneeit Huxkogaeenodl, npodieccopom katheIpsl IKCHOMEYECKOR Se3onacHo-
¢TH, aganuza u avaouta, $IEOY BO «Pocouficknrit rocyIapcTEEHHEIE arpapHeIii YHHBEPCHTET -
MCXA vvend KA. Tuaupasesan, 10KTOPOM IKOHOMHYECKHX HAYE (Qanee No TeKCTY PeleH3eHT),
poBEleHo peled3HpoBanie padoueil MporpabMel DACLUOIHEL! CAHAIHI GAHKOBCKHX JAHHLIX C
HCTIWIBE30BAHHEM MAKETOE MPHKAAIHEBIX CTATHCTHUECKHX MPOCPaMM HA HHOCTPAHHOM H3BI-
wew QUIOIT BO no wanpasneduwy 090302 «lfudopivaiinonnnie coomens 1 HEKHGEI0ME1Y, A
OpaBIeHHocTh «HHpopMaAnUOHHbIe TEXHOIOIHN AHALHIA JAHHBIXY (KBATHQHKAUHA BbLINY-
CKHMKA — GaKkanaep), pazpatoranuct 8 DI EOY BO «Poccwiickrit rocyIapcTBeHHEIR arpapHbIf
yHuBepoHTeT — MCXA uMenn KA TusMupazesar, HAa kadeipe CTATUCTHRU W IKOHOMETPHE {pas-
patoTuik — Tuxodoss A B JoueHT, K3.H.)

PaccMoTpes MpeIcTABNSHHEIE HA PEUSHIHPOBAHNE MATEPHANBL, PEUSHISHT MPHLWET K Cle-
OYKIWLEM BEIBOAM:

1. [Ipenwasnennas padovas MporpaMMa IHCUKMAHHE! « AHANN3 DaHKOBCKHX ITaHHBIN € HC-
ONE30BAHWEM TIAKETOB MPHKNAAHEIX CTATHCTHYECKUX OPOTPAMM HA WHOCTPAHHOM fA3bIKE» (nance
no texcty [porpammal coosrenicnslein TpedopaHiaM DIOC BO no nanpasieHuwn J9.03.02
alfuhopuannonneie crcmenst ¥ mexnodosiie. [lporpaMMa codeplicitst BCe OCHOBHBIE pasaedsl
CONmGEICHE Vet TPEDOBAHMAM K HOPMATHEHO-METOIMHECK 1M QOKYMEHTAM.

2. Tpeactasnennas e Nporpamme gupectaitoctts yHedHOl DHCUHINNHHEN B DAMKEX Peat-
Fauun OO BO pe pocdyesesin conieniis — JUCUWINMHA OTHOCHTCA K JHCUMIMHHAM 10 BROODY
YACTH, POPMHPYEMOI YYACTHHEAMY 00PA30EaTeNBHEIX OTHOWEHHA yyeDHaro unk1a — b1.B. 1B

3. Mpeactasnennpie & [lporpamme gean JHCUMTIAHHEBT Cropnaememeavion TpeOoBaHuAM
©IOC BO nanpasnennd G903 (12 «Hfuhopandiptioniiate CHORICAINE H IUXHOIO .

4. B cooTseTcTsUM ¢ [lporpaMyoil 3a QucLHnaueoit «Arany3 0aHKOBCKHX JaHHBIX © WC-
DONBIOBAHHEM NMIAKETOB NPHKIAAHBIN CTATHCTHHECKHX NPOrPAMM HA MHOCTPAHHOM AZBIKEY JAKpen-
neHbl | yHHBEpCaIbHAA H | npodeccHOHAbHAA Kosaemenytn (3 anousamopos), Jucumnamua
«AHann3 DAHKOBCKIX IAHHBEIX © HCTIONBE3OBAHWEM [AKETOR MPHKMAIHBIX CTATHCTUYECKHXN Npo-
[pamMms | OpeIcTaBneHHan [[porpamya chacafiig Ded:nisondms NX B OTbABNSHHBIN TPEOORAHHAN.

5. Pespasmanss pbvaenus, npencrasieHdsle 6 [lporpatMe B KaTeropHax 3HATL., YMETh,
B1a0eTh CoomecHemeliom cnelddiike 1 CodepsaH o DUCUHNIHHLL H JeuonCaipRpVION! SO0 -
MOCHTE MOMYHEHEHA JEABNCHHBIN PDEIYNIBTATIE.

6. QOWas TPVAEMKOLTE JUCUHNNHBL ¢« AHANNS GAHKOBCKHX JAHHEIX ¢ HENONB30BAHHEM
MAKETOR NIPHKIAAHBIN CTATUCTHYECKHX MPOrPaMM Ha HHOCTPAHHOM A3LIKE» COCTARNAET 3 3a4ETHBIN
eauHuuer {108 vacos).

7. Hudopmauna 0 B3aHMOCEA3N H3YUASMbIY AUCLHITIWH W BOMPOCAM WCKMHOUeHHA ayGni-
POBAHUA B COTEPKAHHH QUCLIHNTHE COMMEemomeyem NeilcTBUTeNEHOCTH,  IMCUHITHAL «AHATH3
DAHKOBCKHN NAHHBIX ¢ HCMOBI0BAHNEM MAKETOR NPHKNAIHEIX CTATHCTHHECKHX NPOrPaAMM HA LHO-
CTPAHHOM R3bIKES BIAUMOCBAZAHA ¢ apyrumMu aucuiniuHasdi QIO BO o Yaeduore muasa no
HaMpapTeHHED (MLO3.02 affughepanaantnie CHCRIEMED 1T INSXNOIOZH H BOIMOEHOCTE IVOTHPO-
BAHHMA B COJIESPKAHHH OTCYTCTBYET.

8. Ipeacrasnennas [lporpamya npeanoiaraer HEOOMBIOBAHHE COBPeMeHHBIN 00pazoBa-
TelbHBIX TeXHOIO0MHHA, Henonbsyemele NpH peald3alid pasldUebly BHA0B yuebHol paboTel Pop-
MEI QD PAMIBATENEHBIX TEXHOIOMHE COMBGERCHIG oM CNeUi HKe nHELHNHHEL

9. TIporpaMya aHCUNINIUHE <AHATHE DIHKOBCKHY QAHHBIX ¢ HCMOIE3OBAHHEM NAKSTOR
OPHKNAIHBIY CTATHCTHYECKHX TTPOTPAMM HA HHOCTPAHHOM f3blKex TIPenonaraeT paBeleHHe 3a-
HATHH B HHTEPAKTHEHOA $opMe.
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o AN ‘iHOI‘O KOHTPONS 3Haumit ¢ry e HTOB, MDEIVCMOTret
gercst B pOpMe dK3amena. yro COOMGEMEMBYEm CTATYCY Aer .
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i3 2. QOPMBI OLICHKH 3HAHMI. Mpe/ICTaBlIEHHbBIC B l'[porpaMMe coor
JAUCUMIUIMHBL 1 TPEOOBAHMSIM K BBINTYCKHHKAaM, =
13. YueGHO-MeTOIMuecKoe

- Typoil - 2 HCTOYHHMKA (Da3oBkle YUCOHHKH). J0MOSHHTEILHOMN JHTEpATypoi — 3 Hamw""
i HHTGPHCT-PGC}’PCBI -~ 22 UCTOYHMKA H coomee g
— 09.03.02 «Hugpopyayuonnvie cucmemir u mexno,
4 14. Marepuanbio-Texuuueckoe obecr
JUCUHIIHHBL «AHAIN3 OAHKOBCKUX JIAHHBIX C
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CYCHHE JIMCUMIUIMHBI COOTBETCTBYET cneumpm( !
HUCITOJIL30BAHHUEM [TAKETOB MPHKJIAIHBIX CTATHCTHYE-
CRHX TIPOTPAMM HA HHOCTPAHHOM si3bike» U o0ecneynBaeT UCHO/b30BaHHE COBPEMEHHBIX 00pa3o-
BAaTCIBHBIX. B TOM YHC/IC MHTCPAKTHBHBIX METO0B 00YUEHHS.

15. Meroanyeckue pekoMeHanum CTY/ICHTAM W METOIMYECKHE PEKOMEH/IaLUH Mpernojaasa-
TCJISIM TI0 OPraHu3aluK O0YYCHHS 10 JANCUMIUIMHE AAl0T NpeIcTaBieHue o crneunduke odyueHus
M0 AHCUMIUIMHE «AHAIM3 OaHKOBCKHUX JIAHHBIX C MCHOJIb30BAHUEM MAKETOB MPUKIAJHBIX CTaTH-
CTHYECKHX INPOrpaMM Ha HHOCTPAHHOM SI3bIKEY.

OBUIUE BbIBO/1bI

Ha ocHOBaHMH NIPOBE/ICHHOIO PELICH3HPOBAHUS MOYKHO C/IEIaTh 3aK/II0YEHHE, YTO XapakTep,
CTPVKTVPa M cojepxkanue paboyei nporpamMmsbl JMCUUILUIMHBI « AHAIKW3 OAaHKOBCKHMX JaHHBIX C HC-
NOJbL30BAHUEM TTAKETOB IMPHUKIIAJHBIX CTATUCTUUYECKUX NPOrpaMM Ha HHOCTpaHHOM si3bike» OTOIT
BO no unanpasaennio 09.03.02 «Hugopmayuonnsie cucmemol U mexHonN02uu», HanpaBjaeHHOCTh
«MudopmanuonHbie TEXHOJIOIHH AHAIH3A IAHHBIX» (KBAJHQHUKAUHS BbIITYCKHHKA — DaKa-
aaBp), pazpaborannas TuxoHoBOH A.B., joueHTOM, K.9.H. cooTBEeTCTBYET Tpebosanusim ®IOC
BO. coBpeMeHHLIM TpeOOBAHUAM YKOHOMHMKH, PbIHKA TPY/d W IMO3BOJMT MpH €€ pealu3auun yc-
newHo obecneyuTs GopMUPOBaAHKE 3asBIICHHBIX KOMIIETEHIIMHA.
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Penensent: Kapzaesa Haranps Hukonaesna, npogeccop kapeapbl dSKOHOMHYECKOH 030IaCHOCTH,
apanuza 1 ayauta. ©I'bOY BO «Poccuiickuit rocy1apcTBeHHbIH arpapHbld YHUBEPCH-
rer - MCXA nmenn KA. Tumupszesa», 10KTOP-9KOHOMHUECKHX HAYK
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«18» nexabps 2019 r.

((IOUIMCE )

Scanned by TapScanner



