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1. IlepedeHb IVIAHMPYEMBbIX Pe3yJIbTATOB 00YUYEHHUS 0 JUCHHUILIMHE (MOIYJIIO0),
COOTHECEHHBIX € IVIAHUPYEMbIMH pPe3yJIbTATAMHU 0CBOeHHMS 00pa3oBaTeIbHOI

NPOrpaMmbl

1.1 Jducoummuaa b1.0.03

OBJIaZICHUC CIICAYIOIMHUMU KOMIICTCHIIUAMMU:

«OKOHOMETpUKA (TIPOJBUHYTHIA YPOBEHB)» O0O0ECIICUMBACT

Kon Haumenosanue Kon HaunmenoBsanue >Tamna
KOMIICTCHIUU KOMIICTCHIUU JTara OCBOCHMS OCBOCHHUS KOMIIETCHIIUH
KOMITETEHIUH
OIIK OC-3 Crniocoben npumensaTh | OIIK OC-3.1 | CocoOGHOCTB IPUMEHSTH
MIPOJIBUHYTHIE MIPOJIBUHYTHIE
WHCTPYMECHTAILHBIC WHCTPYMECHTAILHBIC METO/IbI
METOAbl YKOHOMHYECKOTO SKOHOMHYECKOTO aHajh3a MpH
aHAJIM3a TIPU PEUICHUH pEIIEHUH  HCCIIEeIOBATEIIbCKIX
MpaKTUYECKNX U (WJIH) 3a1a4
HCCIIEIOBATEIIbCKHUX
3a1a4
OIIK OC-5 | Cnocoben wucmoisb3oBath | OIIK OC-5.1 | CmocoOHOCTE HCIIOIb30BaTh

COBpPEMEHHEIE COBpPEMEHHBIE
nH(pOpMaIMOHHBIC nH()OPMAITMOHHBIC TEXHOJIOTHH
TEXHOJIOTHUHI " U TIpOTpaMMHBIE CPECTBA TPU
NPOTPaMMHBIE  CPEJICTBA pEIIEHUH UCCIIe0BATEIECKUX
npu pelieHun 3a1a4

MpaKTUYECKNX U (WJIHN)

HCCIICIOBATEITLCKUX

3a1a4

1.2 B pe3ynbTare OCBOCHUS AUCHUIUIMHBI Y CTYACHTOB JOJDKHBI OBITH C(HOPMUPOBAHBI

Kon IInanupyemsble pe3yJbTaThl 00yYeHHs
KOMIIOHEHTAa
KOMIIeTeHIIUH
OIIK OC-3.1 HA YpOBHe 3HAHUU: METOIbl WM AJTOPUTMBI MPUHITHSA CTPATETHYECKHUX

peleHrii B HIKOHOMHYECKMX CHCTeMax; OOIIEHAayYHBIX METOOB
MOJTyYEHUS] SMIUPUYECKOTO U TEOPETUUYECKOTO 3HAHUS; 0OCOOCHHOCTEN 1
IPUHLMIIOB IMPAaKTUYECKON pealn3allMd YIPaBIEHUYECKUX PELICHUH B
rOCYJAapCTBEHHOM M PETMOHAIBHOM YIPaBICHUHU

Ha YypoeHe YyMeHUl: KPUTUUYECKU OLEHUBATH PE3YyJIbTaThl, MMOTYyYEHHbIE
OTEYECTBEHHBIMU U  3apyO0eKHBIMU  HCCIIEOBATENsIMU, BBISBIISTDH
NEPCIEKTUBHBIC HarpaBJeHUs UCCIIeIOBAaHUM; MPUMEHSTh
MHUPOBO33pEHYECKUE MPUHLHUIIBI B KayecTBE METATEOPUU HAYyYHOTO
UCCJIEI0BAHUS

HA YpOBHe HABbIKOE BIaZieHNUs 3(PPEKTUBHBIMH TEXHOJIOTHSIMH B 00JIACTH
NPUHATHS W WUCIOJMHEHUS PEUICHHUH, ONMUPAsCh Ha 3apyOeKHBIH OIIBIT;
BiIageHUsT S(PPEKTUBHBIMU TEXHOJIOTUSAMH B 00JACTH NPUHATHS U
WCITOJTHEHHS PEIICHUM, OTUPAsICh Ha 3apyOEKHBII OIBIT




OIIK OC-5.1 Ha ypOBHE 3HAHUMU:

3HaTh:

- uH(pOPMAIMOHHBIE TEXHOJIIOTUM M TMPOTPAMMHEIE CPEACTBA MPH
pEIICHUH UCCIIEA0BATEILCKUX 33124

Ha YpOBHE YMEHUS:
YMeTh:
- IPUMEHATh UHPOPMALMOHHBIE TEXHOJIOTUU U MPOTPaMMHBIE CPECTBA
MIPH PEIICHNUN UCCIIEA0BATEIIbCKUX 3a1a4
Ha YPOBHE HABBIKOB:
Bnanets:
- UH(OPMAITMOHHBIMHU TEXHOJIOTHSIMU U TPOrPAMMHBIMU CPEJICTBAMH
MIPH PEIICHNUN UCCIEA0BATEIIbCKUX 3a1a4

2. O0beM U MecTO TUCHUILVIUHBI B cTpyKType OIT BO

VYuebnas mucuuruinHa b1.0.03 «OxoHomerpuka (IpoABHHYTHIM ypoBeHb)» 1 kypc 1
cemectp ouHo popmbl oOyuenwus, 1 kypc 1 u 2 cemectp 3a0uHOM (HOpPMBI OOyUECHHS) OTHOCHUTCS
K JUCHUILTMHAM 0a30BOM 4acTW HAMpaBJCHHs MOATOTOBKH (ypoBeHb maructparypsl) 38.04.01
«OKOHOMHUKa». 3HaHUS, YMEHHS W HaBBIKH, IOJIYYCHHbIE IPU HU3YYEHUU JUCLMILTUHBL,
UCTIONB3YIOTCS CTYACHTaMHU TIPU BBIMOJHEHWHM BBIMYCKHBIX KBATM(UKAIMOHHBIX padoT
(MarucTepcKux auccepTaIiii), a TakKe B TaTbHEUIIEH TPAKTUYECKON JeITEIIHbHOCTH.

OO6m1ast Tpy1I0€MKOCTh JUCIUILUTMHBI COCTABIISACT S 3a4€THBIX eNHMIL, 180 akageMuIecKux
4acoB.

KonnuecTtBo akaneMuyecKuX 4YacoB, BBIJCJICHHBIX Ha KOHTaKTHYIO paboTy ¢
npernoaBaTenemM s ouHor (popmbl 00ydeHus, 66 ak. 4acoB: JEKIIMOHHBIE 3aHATHS — 32 aK. Jaca.,
MpaKTUYECKUE 3aHATHUS — 32 aK. Yaca, KOHCYJbTAlUMsi K 3K3aMEHY COCTaBJISIET — 2 ak.Jaca.
CamocrosTenbHas pabora coctaBiseT 78 ak. yacoB. KoHTpoas — 36 ak. 4acos.

KonnuecTtBo akaneMudyecKuX 4YacoB, BBIJCJICHHBIX Ha KOHTaKTHYIO paboTy ¢
npernoiaBaTesieM s 3a04H0i (hopMbl 00ydeHus, cOCTaBiIsIeT 14 aK. YacoB: JIEKLIMOHHBIE 3aHATHS
— 6 ak. yaca., MpaKTUYECKHE 3aHATHS — 6 aK. Yaca, KOHCYJbTallMs K JK3aMEHYy — 2 ak.yaca.
CamocrosrtenbHas pabora coctasnseT 157 ak. yacoB. KonTposb — 9 ak. yacos.

dopma TPOMEKYTOUHON aTTECTAIMU — SK3aMEH.

VYueOnas nucrumuinaa b1.0.03 «OxoHoMeTpuKa (IPOABHUHYTHINM YpOBEHB)» (1 Kypc ouHOIM
dbopmbl 00y4YeHUSI) OTHOCUTCS K 0O0S3aTEbHBIM AMCITUIUIMHAM 0a30BOM 4YacTH HaIpaBJICHUS
noaroToBku (ypoBeHb Maructparypsl) 38.04.01 «xoHoMHKaY.

«BxoaHbIMU» IS €e OCBOEHUS SIBISIOTCA 3HAHMS, YMEHHUS U HaABBIKH, MOJy4YCHHbBIE
00yJaromMMUCS B MPOIIECCe M3yUEHUsI TAKUX AUCHUILINH Kak «MukposkoHomukay (b1.0.01, 1
Kypc), «Makposkonomuka» (b1.0.02, 1 kypc), dro oOecmedymBaeT YCIEUIHOE OCBOEHHUE
npo(ecCHOHANLHBIX KOMITETEHIIMN. 3HAHMs, YMEHUS M HABBIKH, MOJIYYCHHBIC MPH U3Y4YCHUU
JUCIUIUIMHBI, UCHOJB3YIOTCS CTYACHTaMU IPH BBIMOJHEHUH BBIMTYCKHBIX KBATH()PHUKAIIMOHHBIX
paboT (MarucTepCcKuX AUCCEPTAIMiA), a TAK)KE B AaJbHEHIIeH MPAKTUYECKON 1EATEIbHOCTH.

JucuuniuuHa peaau3yercs ¢ T[PUMEHEHHEM JHUCTAaHIMOHHBIX 00pa3oBaTENbHbBIX
texHonorui (nanee — J10T).

JlocTynm K cucTeMe TUCTAaHIMOHHBIX 00pa30BaTENIbHBIX TEXHOJOTUH OCYIIECTBIISETCS
KaXIbIM  OOYyYaloIUMCSl  CaMOCTOSITENIbHO C  JIIoOOro  YCTpoiicTBa Ha  IMopTale:
https://Ims.ranepa.ru.

[Taposb 1 TOTHH K TMYHOMY KaOMHETY / IPOQHITIO IPEIOCTABIISIETCS CTYACHTY B JIEKaHATE.

Bce gopmbl Tekymiero KOHTpOIIsl, MPOBOJUMBIE B CUCTEME JAUCTAHIIMOHHOTO OOYYEHHS,
OLIGHUBAIOTCS B CHUCTEME AMCTAHIMOHHOTO oO0y4yeHMs. JloCTyn K BHJIEO M MaTepualiaM JIEKIIHN
MPEIOCTABIIIETCS B TeUEHUE Bcero cemecrpa. Jloctyn k KaxaoMy BHIY padOT U KOJIUYECTBO
NONBITOK Ha BBIIIOJHEHUE 3aJaHMsl TNPEAOCTaBISIETCS Ha OrPaHUYEHHOE BpEMs COIJIACHO



peryiaMeHTy TuCHUIUTHHBI, onyonukoBanHoMy B CJ1O. [IpenomgaBaTens o1ieHUBAET BHIMIOJHEHHBIE
oOyyaromumMmcs paboTsl He o3aHee 10 pabounx qHEN mocie OKOHYAaHUS CPOKa BHITIOTHEHUSI.

3.Conepxanne U CTPYKTYpPa AU CHHUIIIMHBI

3.1. Yueono-memamuueckuii nian
Ounasa ¢hopma odyuenusn

Ne n/m HaumeHoBaHue TeM O0BbeM TUCHUIJIMHBI, Yac.

(pa3zaenos), Bcero KonTtakTHas pa6ora o0y4aromuxcs ¢
npenoaaBaTegemM
MO BUJaM y4eOHbIX 3aHATHH

J JIP I3 KCP

*

Cp

®opma
TeKyIero
KOHTPOJISI
ycneBaeMoOCTH* ¥,
MPOMEKYTOYHOMH
aTTecTAluH

Tema 1 Perpeccuonnslii ananus.
ITapnas JIMHEeWHAs
perpeccuoHHasi MOJCIb.
Meron ~ HauMEHBIIMX
KBaJIpaTOB.
OHIOTeHHOCTh

12 2 - 2

YO, T, K, CP

Tema 2 Tlonyuenne TOUCUHBIX U
HWHTEPBAIGHBIX OIICHOK.
CBolicTBa OLIEHOK 12 2
MHK. Mopenn
MMaHENILHBIX TaHHBIX.

YO, T, K, CP

Tema 3 Iloka3zaTenmn  KkadecTBa
perpeccum.
T'eTepockegacTUYHOCTH 16 4 B 4
" ABTOKOppEISLUs
OIINOOK.

¥O, T, K, CP

Tema 4 OCHOBHEIE
pETrpeCcCUOHHBIC
monenn. HenwHelinbie
MOJIENHN i uX
nuHeapuzanys. Henuneit
HBIC MOJIETHU 17 4 - 4
BPEMEHHBIX PpAIOB.
Mogemn BPEMCHHBIX
pAOOB ¢ YCIOBHOMU
reTepoCKeAaCTUYHOCTh
0.

YO, T, K, CP

Tema 5 Mogens
MHOKECTBCHHOM
JIMHEWHOU  perpeccum.
O6006mennei  MHK. 17 4
DukTUBHEIC

nepeMeHHble. Mogenu
TIPOTHO3UPOBAHUS
0aHKpOTCTBA.

VO, T, K, CP

Tema 6 JInneiinnie
perpeccuoHHbIE MOJEIU
c HECKOJIbKUMH
epeMeHHBIME. Moaenu
CTallMOHAPHBIX u 17 4
HECTaIMOHAPHBIX

BPEMEHHBIX PAIOB.
Merononorus
BEKTOPHBIX
aBToperpeccuit (VAR).

YO, K, CP




Tema 7

CucteMbl  JIMHEHHBIX
OJTHOBPEMEHHBIX
ypaBHEHUH
perpeccun.OneHka
CUCTEM YpaBHEHUH.
IIprunHHOCTH u
65104HasT 3K30TCHHOCTb.
Mopenu (GuUHAHCOBOTO
pBIHKA.

17

vO, CP

Tema 8

AanTHBHBIE METOIBI
aHaJIM3a BPEMEHHBIX
panoB. Monenu
aBTOpPErPeccru —
CKOJIB3SIIIETO CPEAHETO.
IIporno3upoBanue no
mozemssm ARMA,
ARIMA .BaiiecoBckuii
noaxond. Beenenue B
¢uneTp Kanmana
BbaitecoBckne VAR.

17

YO, K, CP

Tema 9

Huxmaeckas
COCTaBIISAIOIIAS
BPEMEHHBIX PSJIOB.
Monean
TIPOTHO3UPOBAHUS
CIpoca Ha ToBap.
JpobHo-
HWHTETPUPOBAHHBIC
pansl. Henunelineie
npeoOpa3oBaHus U
CIMHUYHBIC KOPHHU.
Ce30HHbIC eTMHUTHBIE
kopHu. [IpakTuueckue
BOITPOCHI
KOWHTETPAITMOHHOTO
aHaJm3a
HECTaIMOHAPHBIX
BPEMCHHBIX PSIOB.
Junamuueckuii MeTo
HaWMEHBIITHX
KBaJ[paToB

17

YO, K, CP

HpOMC?KyTO‘-lHﬁH aTTeCTalus

36

KouncyabTanus -2

9K3aMCH

Bceero:

180

32

| 32 | 2+

78

*KCP 6 06bem oucyuniunsl He 6Xo0um.
**VO — yemnouit onpoc, T — mecmuposanue, CP — 3a0anus 0111 camocmosimenvHol pabomul. K - ketic

Ne /i

HaumeHoBaHue TEM
(pa3nenoB),

3aounan popma odyuenusn

O0beM TUCHUILUTHHBI, Yac.

Bcero

KoHTakTHast padoTa 00y4arOUIuxcs ¢

npenoaaBartejieM
o BUJaamM y‘{eﬁﬂbIX 3aHATHI

|

JIP 113 KCP

*

Cp

Dopma
TeKyIIero
KOHTPOJS

ycneBaeMoCcTH™*,
NMPOMEe:KYyTOUYHOI
aTTecTaluM

Tema 1

Perpeccuonnslit ananus.

ITapnas

JIMHEHHas

pErpecCHOHHAsT MOJIEIb.

Meton

HaMMCHBIINUX

19

17

YO, T, K, CP




KBaJpaToB.DHJOTE€HHOC
Th

Tema 2

ITony4yeHue TOUEUHBIX U
WHTEPBAIbHBIX OLICHOK.
CBoiicTBa OILICHOK
MHK. Mopaenn
TMaHEeNbHBIX TaHHBIX.

18

17

YO, T, K, CP

Tema 3

Iloka3zaTenmn KkadecTBa
perpeccum.
T'eTepockeacTHUHOCTD
" ABTOKOPPEIISIINS
OIINOOK.

18

17

Tema 4

OcHOBHBIE
perpeccuoHHBIE
monenu. HenuHelWHbIE
MoJenu u ux
nuHeapusanus. Henuneit
Hble MOJENH
BPEMEHHBIX PAAOB.
Mopenu  BpeMEHHBIX
pAlOB € YCJIOBHOM
TeTepPOCKEAACTHIHOCTh
0.

18

17

YO, T, K, CP

Tema 5

Monenb
MHOKECTBCHHOM
JIMHEWHOU  perpeccum.
O06o0Omennsii  MHK.
DuKTHUBHEIE
nepemMeHHele. Moaenu
TPOTHO3UPOBAHUS
0aHKPOTCTBA.

18

17

Tema 6

JInneinsie
PerpecCuoHHbIE MOJENU
c HECKOIBLKHMH
nepeMeHHbIMH. Mogenu
CTaITMOHAPHBIX "
HECTaIMOHAPHBIX
BPEMEHHBIX PAIOB.
MeTtonosorus
BEKTOPHBIX
aBToperpeccuii (VAR).

19

17

YO, K, CP

Tema 7

CucrteMbl JTHHEHHBIX
OJTHOBPEMEHHBIX
YPaBHEHUH pErpeccuu.
Ornenka CUCTEM
YpaBHEHHH.
IIpuunHHOCTH u
O704YHast HK30T€HHOCTD.
Mopenu (GuUHAHCOBOTO
pBIHKA.

19

17

YO, K, CP

Tewma 8

AanTHBHBIE METOIBI
aHaJIM3a BPEMEHHBIX
panoB. Monenu
aBTOPErPeCcCUr —
CKOJIB3SIIIETO CPEAHETO.
IIporaosupoBanue no
mozemsim ARMA,
ARIMA .BaiiecoBckuii
noaxon. Beenenue B
dunpTp Kammana
Baiiecosckue VAR.

18

17

YO, K, CP




Tema 9 Huknnueckas
COCTaBJISIOIIAS
BPEMECHHBIX PSJIOB.
Mongemn
MPOTHO3UPOBAHUS
CIpoca Ha ToBap.
Jpob6Ho-
WHTETPUPOBAHHBIC
panel. Henvueiinobie
peoOpa3oBaHus U
eJIMHIYHBIC KOPHHU.
Ce30HHBIE € TUHUYHBIE
kopHHU. [IpakTrdeckue
BOTIPOCHI
KOMHTETPAIIHOHHOTO
aHaIn3a
HECTaIMOHAPHBIX
BPEMECHHBIX PSJIOB.
JInHAMAYECKUN METO
HaMMEHBIITHX
KBaJIpaToOB

22 1 - 21

IIpomesxyTouHasi aTTeCTALUSA 9 KoncyasTanus — 2 IK3aMeH

Bceero: | 180/135 6 | - | 6 | 2+ |17

*KCP 6 06vem OUCUUnIUHbL He 6X00UM.
**VO — yemnouit onpoc, T — mecmuposanue, CP — 3a0anus 0111 camocmosimenvHol pabomul. K - ketic

3.2. Coodeprcanue oucyuniunl

Tema 1. Perpeccuonnbiii anaiau3. IlapHasi JuHeilHasi perpeccMOHHasi mojaejdb. Metoxa
HAUMEHBIINX KBaJAPaTOB. JHAOTC€HHOCTh

[IpenMer m 3amaun >KOHOMETpHUKH. Kpyr BOMpOCOB, OXBaThIBAEMBII KypCOM 3KOHOMETPHUKH.
Otnyuue 3a7ay  ONTUMM3ALUMU M CTaTHUCTUYECKUX (IKCIEPHUMEHTAIbHBIX) HW3MEPEHHH B
3KOHOMHUKE. OCHOBHBIE METO/IbI, UCIIOJIb3yEMbIE B SKOHOMETPHUKE, IPUMEPHI UX MPAKTUYECKOTO
npuMeHeHusd. Cratuctudeckass W KOPPEJSILMOHHAs 3aBUCUMOCTb MEXAY Cly4dailHbIMU
BenuuuMHaMu. JIuHelHas perpecCMOHHas MOJENb B cCiy4dae ABYX HepeMeHHbIX. [lonstue
CIIy4aiiHOM BEJIMYMHBI, IPUMEPHI CIIy4YailHBIX BEIUYHUH B 3KOHOMHKE. OTIMYNE CTaTUCTUYECKON
U KOPPESIMOHHOM 3aBUCUMOCTEH. YCIIOBHOE MaTeMaTHYEeCKOe OXHUJIaHUE U (PyHKIUS
perpeccuu. JluHeiHass u HenuHe#Has perpeccuoHHble Mojenu. Koadduuument xoppemsuuu.
OT00p OOBSCHAIOUIMX TNEPEMEHHBIX M ciaydaiHoi BenuuuHbl. Crneundukanus MOAEIH.
[IpuMeHeHne MeTo1a HAMMEHBIINX KBAAPATOB ISl OLIEHKHU IApaMETPOB PErPECCUOHHON MOJEIIH.

Tema 2. IlosyuyeHne TOUYEYHBIX U HHTEPBAJbHBIX OlleHOK. CBolicTBa onneHok MHK. Moaenu
NMaHeJbHBIX IaHHBIX.

[Tonmy4yeHue TOUeUHBIX M UHTEPBAIBHBIX OLIEHOK CIy4allHOW BEJIMYMHBI [0 YPABHEHUIO PETPECCHH.
[TousaTust ToueyHOM U UHTEPBAIBHOM OLIEHOK CITy4YailHOW BeM4rHbI. OIIeHKa IPYNIOBON CpeIHEeH
U OLICHKAa WHIMBUJYAJIbHBIX 3HaueHUH. JloBepuTenabHas BEPOSTHOCTh M JOBEPUTEIIbHBIN
uHTepBai. OlleHKa AWCIEpCUM JUIsl MapaMeTpoB YypaBHEHHUs perpeccuu. T- pacmpeneneHue
CrploieHTa M YHCIIO cTenmeHeil cBoOoabl. HecmelieHHble, cocToATeabHbIE U 3()PEKTUBHBIC
ouenku. Teopema ['aycca — MapkoBa. O6beM BBIOOPKU M TOUHOCTH OLIEHOK.

Tema 3. Ilokasaresm kadecTBa perpeccus. I'eTepockeqacTHYHOCTL M ABTOKOPPeJISLUSs
omunooK.

[IpoBepka 3HaunMocTu ypaBHeHHs perpeccun. Koapdunuent nerepmunanuu. Cirydyan HaIAIUs
reTepOCKEAACTUYHOCTH U aBTOKOppEIsMM omuOok. IIpoBepka 3HAYMMOCTH JIMHEHHOTO
YPAaBHEHUsI DPETPECCUU HA OCHOBE AaHAIN3a PACHpPEICIICHUS YyBCTBUTEIBHOCTH CIIy4aliHOU
BEJIMYMHBI K (akTopy (mapamerpy) ypaBHEHHUs perpeccuu. IIOHATHS rOMOCKEAACTUYHOCTU U




rerepockeacTUyHOCTU. [loHsTHE  aBTOKOppENsIMM  OMMOOK BO BPEMEHHBIX  psAlax.
ABTOKOppeSIIHOHHAsT (YHKITHS.

Tema 4. OcHoOBHBbIe perpeccuoHHble Mojaeu. HemHeiiHbIe MO€JIM U MX JINHEAPU3AI U,
HesunHeiiHble Moae/ M BpeMEeHHBIX PpsaaoB. Moaejau BpeMEHHBIX PHAJAOB C YCJIOBHOMH
reTepocKeJaCTUHYIHOCTHIO.

[Ipocreiiliue mapHble JUHEWHBIE PETPECCUOHHBIE MOJCIH: MOJEIb 3aBUCUMOCTH CIpOca OT
J10X0/1a, PbIHOYHAs MOJI€Ib. MOJIENIb 3aBUCMMOCTH CIIPOCA Ha TOBAp OT CPEAHETO JI0XOAA CEMBH.
[IpeoOpazoBanre TEPEeMEHHBIX JIs TMPUBEACHHS HEIMHEHHON HSKOHOMHUYECKONW MOJICIH K
nuHeHoi perpeccun. Kpuas Onrens. OueHka napaMeTpoB B ypaBHeHMM OHrens. Ilonstue
JIOXOJHOCTH PBIHOYHOTO MHJEKca. IIpumepsl pbIHOYHBIX MHIEKCOB. 3aBUCUMOCTh JOXOJHOCTH
[IEHHOW OyMaru OT PBIHOYHOTO HMHJEKCA. ATPECCUBHBIE U OOOPOHUTENBHBIE IICHHBIE OyMaru.
Henuneitnple perpeccronHbsie monaenu. HenwHelHble 1O perpeccopaM M HEJIMHEHHBIE 10
napameTpam MOJIEIH.

Tema S. Mopeab MHoO:kecTBeHHOM JHHelHOMH perpeccun. O000mennniii MHK. @ukTnBHbBIC
nepeMeHHbie. Moje/n MPOrHO3MPOBAHUA OAHKPOTCTBA.

Monens MHOXeCTBEHHOHU nHEiHOH perpeccun. Koaddunuent nerepmunannu. ukTuBHBIC
nepemeHHbIe. Hammune Heckonpkux (hakTopoB B ypaBHEeHUHU perpeccun. O0o01menre mapHoi
JIMHENHOMN PErpeCCUOHHON MOJIEIIM HA CIIydail MHOXKECTBEHHON PETPECCUU HAa OCHOBE METO/A
HaMMEHBINNX KBaJApaToB. MaTpuiia koBapuaruii. Matpuunas (popma 3anucu ypaBHEHUS
MHO>KECTBEHHOU IuHENHOHN perpeccun. Teopema ["aycca — MapkoBa. AHanu3 Bapuanuu
3aBUCUMOI niepeMeHHoM B perpeccun. Koaddunment nerepmunainun. O000IIEHHBIN METOT
HAaUMEHBIINX KBaapaToB. Teopema AliTkeHa. JloCTYmHBIN 0000IIEHHBII METOI HAUMEHBIITHX
KBaJpaToB.

Tema 6. JluHeliHble perpecCMOHHbIe MOJEJN C HECKOJbKMMHU NepeMeHHbIMH. Moaenu
CTAIMOHAPHBIX M HECTALMOHAPHBIX BpPEMEHHBIX PpPAI0B. MeTon010rusl BEKTOPHBIX
aBToperpeccuii (VAR).

JluHeliHbIE perpecCHOHHbIE MOJICNIN C HECKOJILKMMHU TepeMeHHbIMU: Mojenb Kobba — [lyrnaca,
MOJIEJIb PBIHKA HEABMKUMOCTH B TOpPOJE.3aBUCUMOCTh BAJIOBOTO BBITYCKA MNPOAYKLIHUHA OT
00BEMOB  NPOU3BOACTBEHHBIX (OHIOB U Tpynxo3aTpaT (MPOM3BOJACTBEHHAS —(DYHKIHS).
Jlorapudmudaeckas monens Ko66a — Jlyrnaca. Monens opMupoBaHus IIEH HA BTOPUYHOE KIITHE
B Cankr—IlerepOypre. OcHOBHBIE (DaKTOpHI, ONpEnesAiouIe IeHbl Ha kuibe. CocraBieHue
BBIOOpPOUYHBIX Tabmuil. CTalMOHAPHBIM M HECTAIIMOHAPHBIN BpeMeHHBbIC psanbl. Tect [dukm —
Oymnnepa. Cratuctuka Jlapouna — Yorcona. TpeHa u ce30HHas KOMIOHEHTa BPEMEHHOTO psija.
Nnentudukainys BpeMEHHOTO psija. ABTOPErpecCUOHHAs MOIeNb. MOJIeNb CKOIB3SIIECH CPeTHEH.
Mogenu ARMA u ARIMA.

Tema 7. Cucremsl JHHEHHBIX 0JJHOBPEMEHHBIX ypaBHeHHil perpeccun. OneHka cucrem
ypaBHeHuii. [IppunHHOCTH U 0J10YHAA IK30TeHHOCTh. Moaean GQUHAHCOBOI0 PbIHKA.

CucreMbl JMHEHHBIX OJHOBPEMEHHBIX PETPECCUOHHBIX YypaBHEHMM. CucTeMa ypaBHEHUN
OJIHOBpPEMEHHOTO (OpMHUPOBAaHUS cIipoca U TpeioxkeHus. KoCBeHHbII MeTOoJ HaWMEHBIINX
kBagpatoB. [Ipusenennas popma CJIOY. Hennentuduuupyembie 1 cBEpXUACHTUDHUIIPYEMBIE
napametpbl. JIByxmaroBeiii u TpexmaroBelii MHK. JluHeiiHble perpecCHOHHBIE MOAEIH
¢uHancoBoro puiHKa. JJoxoaHocTh, mopTdens neHHbIX Oymar. OneHka pucka nopTQens IeHHbIX
Oymar, nuBepcudukanus moptdens. [lonstue kacatenbHOro moptdens. OCHOBHBIE TUITHI IIEHHBIX
Oymar. [1oHATHS CTOUMOCTH, TUBUIEHTOB U JJOXOAHOCTH LIeHHON Oymaru. @akTopbl, BIUSIONINE
Ha J0X0HOCTb. OkuaemMast JOXOIHOCTb U PUCK LIeHHOW Oymaru. @opMUpoBaHHE ONITUMAIBHOTO
nopTQens IeHHbIX OymMar Ha OCHOBE IMPUHIMIIA MUHUMAJIBHOTO prucka. [IoHATHS 10mycTUMOro U
s dexTuBHOrO MHOXKECTB. DOPMHPOBAHHWE ONTHMAIBLHOTO TOPTQENss MEHHBIX Oymar mnpu
HAJIMYUKA BO3MOXKHOCTU OE€3pHCKOBOTO NPEAOCTaBICHHUS U TMoJydeHHs 3aiimoB. KacaTenbHbiid
noptdens HeHHbIX Oymar. Mojens 3aBUCUMOCTH JOXOJHOCTH LIEHHOM OymMaru oT JOXOJIHOCTU
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KacaTenbHOro moprdens. BolsiBneHMe HEBEepHO  OLEHEHHBIX Oymar B CUTyaluu
HecOaIaHCUPOBAHHOTO PHIHKA.

Tema 8. AnanTuBHBIE METObI AHAJIN3a BpEMEHHBIX psiioB. Mojenu apToperpeccuy —
cKoJb3siero cpeanero. Ilpornosuposanue nmo mogeassm ARMA, ARIMA. baiiecoBckuii
noaxon. Beenenue B puabtp Kanmana. baiiecockue VAR.

Monenu aBToperpeccuu nopsaka p, CKoJIb3s1ero cpeaero nopsaka q. Monenu AP, mogenu CC,
moznenb ARMA. Mogpens AP-1, AP-2, CC-1. JlarupoBaHue BpeMEHHBIX psaaoB. Monenn
HECTAllMOHAPHBIX BPEMEHHBIX pAIOB W HUX UACHTUQUKaAIMsI. Moaenb aBTOpPErpeccuu -
IPOMHTErPUPOBAHHOTO cKomb3siiero cpeanero (APTICC (p, q, k) — monens (ARIMA)). Monenu
PA0B, COEPIKAIINX CE30HHYIO KOMIIOHEHTY.

Tema 9. Ilukanyeckasi COCTABJIANIIAS BPeMeHHbIX psA0B. Moae/ M NPOrHO3UPOBAHMS
crpoca Ha ToBap. /[pooHo-uHTerpupoBanHbie psiabl. HenHeliHbIe IpeoOpa3oBaHus 1
eIMHUYHbIe KOPHU. Ce30HHBbIe eAUHNYHBIe KOPHU. [IpakTHYecKue BONPOCHI
KOMHTErpalMOHHOI0 AHAJIH32 HECTAIIMOHAPHBIX BPeMEHHBIX PsiaoB. {nnamMmuyeckuii
MeTO/l HAMMEeHBbIINX KBA/JPATOB

l'apmonnueckass cocTtaBisitolmias BpeMeHHoOro psiaa. IlocTpoeHue Monaenu  Ce30HHOM
cocrapistomieid. Hcnonb3zoBanue psga Pypbe. ChnekrporpaMma W IEepUOAOTpaMma.
CnextpanbHoe OKHO ThIOKM. AJAWTHBHAas M MYJbTUIUIMKATUBHAs CE30HHOCTb. TpeHa-
nukanyeckas cocrapisromas psaga. Meron Census I, Census I1. Mcrionp30BaHHe CTATUCTUYECKUX
MAKETOB MPU OMPEICTICHUN CE30HHON COCTABIISIIOLICH.

4. MaTtepuaJjbl TeKyLIero KOHTPOJIsl yCIIeBAeMOCTH 00y4Yal0IMXCs U
()OH/I OLIEHOYHBIX CPEACTB NPOMEKYTOUYHON ATTECTALMM 110 JMCUHUIIIMHE

4.1. ®opMbI W METOABI TEKYLIero KOHTPOJISI YCIeBAEMOCTH M IPOMEKYTOYHOMI
aTTecTaluu

4.1.1. B xone peammsanumn aucuumiauHbl 51.0.03 «9xoHoMerpuka (MpoABHHYTHII
YPOBEHb)» HCIOJb3YIOTCS CJeAYIOIHe MeTOAbl TEKYLIero KOHTPOJIsi YCHeBaeMOCTH
00y4YaKOIIHUXCH:

— IIpY IPOBEJCHUHU 3aHATUH JEKIIMOHHOI'O TUIIA: YCTHBIN 0Ipoc;

— IIPY IPOBEJICHUH 3aHATUI CEMUHAPCKOIO TUIIA: YCTHBIA OIIPOC, KEWUC, TECTUPOBAHUE;

- IIPY KOHTPOJIE CaMOCTOSATENILHOM PabOThI CTYEHTOB: IPOBEPKA CAMOCTOSITEIbHBIX PA0OT.

Ha 3aHATHAX 17151 pelieHns: BOCIUTATENbHBIX U YUeOHbIX 33/1a4 IPUMEHSIOTCS CIIEAYIOIINe

(GbopMBI UHTEPAKTUBHOW PabOTHI: THATIOTO-AUCKYCCHOHHOE OOCYXAEHUE MPOOIeM, MTOMCKOBBIN
METO/I, UCCIIEA0BATENBCKUN METO/.

4.1.2. TIpoMexxyTO4YHas aTTECTAIHsI TPOBOAUTCS B (hopMe cobeceoBaHMs 110 BOIIPOCAM.
[Ipu peamuzanuu npomexyrodHoi arrectanuun B DO/JOT wMoryr OBITH HCHOIB30BaHbBI
cnenyromue GOpMEI:
1.Ycrao B JIOT - B popme ycTHOro OTBETa Ha TEOPETHUYECKUE BOIMPOCHI U PEIICHUS 3aJauu
(keiica).
2. Ilucekmenno B CZIO ¢ mpOKTOpPHHTOM - B (pOpME€ MHUCHMEHHOTO OTBETAa HAa TEOPETHYECCKHUE
BOIIPOCHI U pEUIEHMs 3a1a4H (Keiica).
3. TectupoBanue B C/IO ¢ MpOKTOPUHTOM.

4.2. Mamepuanvt meKyuwie2o KOHmMpoOA yCnesaemocmu
Tunoevle oyenounvie mamepuanst no memam 1-9

1. TectoBEIe 3amaHus.

2. 3apmaHus Ui CAaMOCTOATEIBHOM paboTHI.
3. IlepeueHb BOPOCOB AJIsl HOATOTOBKHU K SK3aMEHY.
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4. Mertoanueckue peKOMEeH 1Al AJis 00yJaroLUUXcsl 10 OCBOSHUIO AUCIUTIITNHBIL.
5. Keiichl.
6. Bomnpocsl 1151 ycTHOTO ompoca.

3adanus 013 camocmoamenvHou padomaol

3aoanue 1.

1.
2.

Pacckaxure o METOAaX MOCTPOCHUA MO,I[CJICP’I n CHCI_[I/I(l)I/IKaI_II/II/I €€ CHCTEMAaTUYCCKON YacTH.
Yro Takoe MYJIBbTUKOJIJIMHCAPHOCTD. Kaxwne MECTOOBI 06Hapy>K€HI/I$I MYJIbTUKOJUIMHCAPHOCTHU

Brl1 3naeTe?

3. Kak mpoucxoIuT olleHKa MmapaMeTpoB MoJeNel U X IUarHoCTHKa?
4. Kakum 00pa3oM B MOJICTH UCTIOJIB3YIOTCS KaUSCTBECHHBIC O0BSICHIIONIUE TIEPeMEHHBIC?
5. Kak mpoucxomwT celeknus MoJIelied W BBEIOOp MOICIH C ONTHMaThbHONH KOMOWHAIMEen
MPETUKTOPOB?
6. Cdopmynupyiite npeanocsiiku MHK.
3aoanue 2.
1. B yeM cyTh METO/A TITaBHBIX KOMIIOHEHT U KOTa OH MPUMEHSACTCS?
2. Kak npoucxoauT BbIOOP KOJHUYESCTBA INIABHBIX KOMITOHCHT?
3. Kak npou3BOIUTCS OIIEHKA YPOBHsI HH()OPMATHBHOCTH TJIABHBIX KOMITOHCHT?
3aoanue 3.

1. Kakue »KoOHOMMYECKHE 3aJaud, OSKOHOMETPUYECKOE MOJEIUPOBAHHE  KOTOPBIX

npemoaracT IpUMEHEHUE MOJIEIEN ¢ JUCKPETHOM 3aBUCUMOM IEpEMEHHON ?

2. Kakoii MeTo uCTIoNb3yeTes JIsl OLICHKH TTapaMeTpoB MOjIelei OMHapHOTO BeIOOpa?
3. KakoBbI HEAOCTAaTKN JIMHENHOM BEPOSTHOCTHON MOAEIN?
4. Ha yem OCHOBaH TE€CT OTHOIIICHHUS PaBIOTIOI00Ms?

3aoanue 4.

1.Kakue naHHbIe IBIISIOTCS ITaHEIbHBIMU?

2.B 4yeM CymnIHOCTh METO/1a B3SITUSL PA3HOCTEMN?

3.Kakue Mozenu NpuMeHsIOTCS )1l aHaJIM3a MaHEeIbHBIX JaHHBIX?

4.Kak mpou3BOIAT OIICHUBAHUE TTApaMETPOB MOJIENH ¢ (PUKCUpPOBaHHBIMU 3 dhekTamu?
5.KakoBa pojib HHCTPYMEHTAJIbHBIX MIEPEMEHHBIX B OLIEHUBAHUU MO/IEJICH 0 MMaHEIbHBIM

JTAHHEBIM?

Bonpocwt 012 ycmnozo onpoca (npumeput)

A e Al

[IpeameT u 3aaa41 YKOHOMETPHUKH.

Kpyr BompocoB, oxBaThIBa€MbIN KypCOM SKOHOMETPHUKH.

OTtnnyme 3a1a4 ONITUMHU3AIUH U CTATUCTHYECKUX (9KCIIEPUMEHTAIBHBIX ) U3MEPEHUH B 9KOHOMUKE.
OCHOBHBIE METOIbI, UCIIONB3YEMbIC B 5KOHOMETPHUKE, IPUMEPHI KX MPAKTUUECKOTO MPUMEHEHHUS.
Cratuctuyeckasi U KOppeasuoHHas 3aBUCUMOCTb MEXAY CIIy4allHbIMU BEIMYMHAMU.

Jluneitnas perpeccrnoHHAs MOJIENb B CIyYae JBYX MEPEMEHHBIX.

ITonsiTue cinyyallHOM BEJIMUUHBI, TPUMEPHI CIIyYalHbIX BEJTMYUH B S KOHOMUKE.

OTnuure CTaTUCTUYECKOU U KOPPETSIUOHHON 3aBUCUMOCTEH.

VYcnoBHOE MaTeMaTHYECKOE OKUAAHUE U (DYHKITUSI PETPECCHH.

. JIuneliHag v HeNIMHETHAS PETPECCUOHHBIE MOJIETH.
11.
12.
13.
14.

Koa¢dPpuuuent xoppensunu.

OT160p OOBACHSIONNX TEPEMEHHBIX AJIS CTyYaiHON BETUYNHBI.

Criettudukanus MOICIIH.

[TpumeHeHne MeTOIa HAMMEHBIINX KBAJIPATOB JUIs OLICHKHU MapaMETPOB PErPECCHOHHON MOJICITH.
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15.
16.
17.
18.
19.
20.

21

28.
29.
30.

[Mony4yeHne TOYSUHBIX 1 HHTEPBAJIbHBIX OIICHOK CIyYaiHOM BEIMYMHBI 110 YPABHEHUIO PETPECCHH.
TToHsTHS TOUEUHOW U UHTEPBAIBLHOM OLICHOK CIy4ailHOW BEJIMUMHBI.

OrneHka rpynnoBoil cpeAHel 1 OlleHKa MHIMBUyalbHbIX 3HAUEHUH.

JloBeputenbHasi BEpOATHOCTh U JOBEPUTEIbHBIA HHTEPBAI.

OueHka aucnepcuii s napamMeTpoB YpPaBHEHUSI PETPECCHUM.

T- pactipenenenre CThIOICHTA U YUCIIO CTEIIEHEH CBOOOIBI.

. Hecmemiennsie, coctositenbHbie ¥ 3()(PEeKTUBHBIE OLIEHKH.
22.
23.
24.
25.
26.
27.

Teopema ['aycca — Mapkosa.

O06BeM BBIOOPKH U TOYHOCTH OIICHOK.

[TpoBepka 3HaYMMOCTH ypaBHEHUS PETPECCUU.

Koaddunment nerepmuHanuy.

Crnyyau HaJIM4Ks T€TEPOCKEACTUYHOCTH U aBTOKOPPEISILIUU OLTHOOK.

[IpoBepka 3HAYMMOCTH JUHEHHOTO ypaBHEHHUS pErpeccCMM Ha OCHOBE aHalm3a
pacrpeiesieHusi 4yBCTBUTEIBHOCTH CIy4alHOW BeIWYWHBI K (akTopy (mapamerpy)
YpaBHEHHUS PETPECCHH.

[ToHsITHSI TOMOCKETACTUYHOCTH U F€TEPOCKETACTUYHOCTH.

[TonsiTHE aBTOKOPPESINK OIIHOOK BO BPEMEHHBIX Psi/iaX.

ABTOKOppesIIHOHHas QYHKITHS.

Tecmoeswie 3a0anus no oucyuniune «IKoHomempuka (npooBUHYmblil ypo6eHbs)» (npumeput):

3AJIAHUE Ne 1 (BeIOepuTE HECKOJIBKO BAPHAHTOB OTBETA)

K kimaccam 3KOHOMETpUUECKHUX MOJIETIEH OTHOCSTCS:

BAPUAHTBI OTBETOB:

1) KOppeNALMOHHO — PErPECCUOHHBIE MOAEIN  2) CUCTEMBI HOPMAJIbHBIX YpPaBHEHUN

3) aBTOKOPpETSAIUOHHBIC PYHKITUN 4) MoOJenu BpEMEHHBIX PSIIOB

3AJIAHUE Ne 2 (BoiOepuTE BapUaHThI COTTIACHO TEKCTY 3aIaHHs)

YcTaHOBUTE COOTBETCTBHE MEXIy HAUMEHOBAHHUSIMHU AJICMEHTOB YpaBHEeHHs Y=bo+b1X+e
U X OyKBEHHBIMH 0003HAUCHUSIMHU:

1) mapameTpsl perpeccuu

2) oOBsACHsIOIIAs IEpEMEHHAs
3) oOmscHsIeMas epeMeHHas
4) ciy4daliHble OTKJIOHEHHUS

BAPUAHTBI OTBETOB:
1) Y 2)  bo, b
3) X 4 e

3AJAHMUME Ne 3 (svibepume 00un sapuanm omeema)

Kak Bnusier yBenuueHne o0bemMa BEHIOOPKU Ha BEIMYMHY OCTATOYHOM TUCTIEPCUH
CIIy4ailHON BEJTMYMHbBI?

BAPUAHTBI OTBETOB:

1) Hukaxk.

2) OcraTo4Hasi TUCTIEPCUS YBEIUINBACTCSI.

3) OcrarouHas AMCIEPCUS] YMEHBIIAETCS.

4) Pe3ynbTar 3aBUCUT OT KOHKPETHOTO BUA CIIYIaiHOW BEJIMUMHBI.
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3AZJAHUE Ne 4 (BeiOepuTe BapuaHThI COTVIACHO TEKCTY 3aIaHUS)

Y CTaHOBUTE COOTBETCTBUE MEXKAY BUIOM HEJIMHEHHON MOJIEIU U 3aMEHOU IIEPEMEHHBIX,

CBOJIAIINX €€ K JUHEUHOU pErpecCuu.

| Y=a+b X+c-X'+s
2. V=¢ X% &
3, Y=ab% s

Y:;
4. . atb-X+g
BAPUAHTBI OTBETOB:
1) Z':}lr 2) Z=m¥,U=mX
3) 7= y? 49 Z=Inv

KonTenT 0aHKa TECTOBBIX 3a/IaHUI TIO JTUCIUILINHE HAXOAATCS Ha Kadeape YKOHOMHUKH.

Keiicol no oucyunaune «Ixkonomempuka (npoosunymulii ypoeens)» (npumepeol):

Keiic 1

CocTtaBuTh CrenMUKANNIO MOAEIH MaKPOIKOHOMHKH. ODKOHOMHYECKHH OOBEKT — 3aKpbITas
HallMOHAJIbHAsl SKOHOMUKA. Ee cocTosiHME B TEKyILIeM Mepuoje t ONUCHIBACTCS NEPEMEHHBIMU: Yt —
yposenb BBII, Ct — notpebnenue, It — nuaBectnunu, Gt — rocyaapcTBeHHble pacxonsl. TpeOyercs,
OpUMEHSIST  YeThlpe NpUHOMNA  CcHenu(UKAMH  SKOHOMETPHUYECKHMX  MOJEJIEH, COCTaBUTH
crienu(UKaMI0 MaKpOMOIETH, IPH COCTABICHUH KOTOPOH YYeCTh CIIEAYIOUIIHE SKOHOMHYECKHE
YTBEP)KICHHUS: a) TeKyllee NoTpedieHre 00bICHAETCSI aBTOHOMHBIM MOTpedieHneM u ypoaeM BBII
B MpEIBIOYyIIeM IEpuojie, Bo3pacTasi BMECTe C HHUM, HO C MEHBIIEH CKOpOCThIO; 0) BEIMYMHA
WHBECTHIIMA TPSMO TIpomopnuoHanbHa mnpupocty BBII 3a mpemmecTtByromuii MEpHOI; B)
rOCYJapCTBEHHBIE PACXO0/bl BO3PACTAIOT C IOCTOSHHBIM TEMIIOM POCTa g; T') TeKyluee 3HaueHue BBII
€CTb CyMMa TeKYLINX YPOBHEH NOTpeOIeH s, HHBECTULMH U TOCYIapCTBEHHBIX PAcX0/I0B.

Keiic 2.

BrInonHUTh OLIGHKY MOXOAHOCTM KOMIIAaHMU A JJIi MOMEHTa t = 3, mpu KOTOPOM JOXOIAHOCTH
kommaanu B npuanMaet 3HadeHne X3 = 0,07. [locTponuTh MOBEpHUTENBHBIC HHTEPBAJBI IS OIICHOK
CpPEIHEr0 U MHIUBUIYATbHOTO 3HAYCHUHN JTOXOJHOCTH.

4.3. OneHo4YHbIE CPEACTBA IJIsl MIPOMEKYTOUHON aTTeCTAlUMN

4.3.1. IlepeyeHb KOMIIETEHIUI C YKa3aHHEM 3TanoB UX (GOpMHUPOBAHMSA B Npolecce
ocBOeHMsI 00pa3oBaTeibHOI nporpamMmbl. Iloka3aTenn U KpuTEepHUU OLEHUBAHUS
KOMITETEHIUI ¢ y4eTOM MX ()OPMUPOBAHUA

Kon HaumenoBanue Kon HaumenoBaHnue 3Tamna
KOMITETEHIINH KOMITIETEHIINH JTarna OCBOCHHS OCBOEHUSI KOMIIETEHIINH
KOMIIETCHITNH
OIIK OC-3 Cnocoben npumenats | OIIK OC-3.1 | CrocoOHOCTB MIPUMEHSATH
MPOJBUHYTHIC MPOJBUHYTHIC
UHCTPYMEHTAJIbHBIE MHCTPYMEHTAJIbHBIC METO/IbI
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METOJIbI IKOHOMUYECKOTO
aHaM3a TIpU pEIICHUH
NPAKTUYECKUX © (W)

9KOHOMHYCCKOI'0 aHaJIu3a IMpUu
PEIICHUU  HUCCICO0BATCIIBCKHUX
3aaad

C110cOOHOCTE MCIOIB30BATh
COBpPEMEHHBIE
WH(OPMAIIMOHHBIE TEXHOJIOTUN
U POrpaMMHBIE CPEICTBA TIPU
pe]_HeHI/II/I HCCICO0BATCIIBCKUX
3a1a4

UCCIIEIOBATEIhCKIX
3ama4y

OIIK OC-5 | Cnocoben wucnomns3oBath |  OITK OC-5.1
COBpPEMECHHBIC
UH(POPMAaLMOHHbIE
TEXHOJIOTUHU "
IpOrpaMMHBIE  CPEICTBA
npu peleHnH
NPAKTUYECKUX ©  (WJIN)
UCCIIEIOBATEIhCKIX
3a/1a4

JTan ocBOCHUSA

Kpurepun onenuBanuns

IToka3aTeau oLeHUBAHUSA

pEIICHUU HMCCICI0BATCIIBCKUX
3aga4

HCCIIEN0BATEIbCKUX 3a1a4

KOMIIeTeHIIUH
OIIK OC-3.1 JlemoHCcTpHpyeT 3HAHHE
CnocoGHOCTB NPUMEHSATH | IPOJBUHYTHIX WHCTpYMEHTAIBHBIE ~ METOIBI
IPOJABHHYTHIC UHCTPYMEHTAJIBHBIX METO/OB | 3KOHOMHMUYECKOIO aHajau3a JJis
MHCTPYMEHTAJIbHBIE ~ METOJBI | SKOHOMHUYECKOTO aHAJIN3a | PEIIEHUS. HCCIIEN0BATENLCKHX
HSKOHOMHYECKOTO aHaJIu3a MpHU | IpU PCIICHHUH | 3a7a4 BBIOpAHbI IPABUIBHO

OIIK OC-5.1 JlemoHCcTpHpyeT 3HaHue | Bribop UH(POPMALIMOHHBIX
CnocoOHOCTE  HMCHOJIB30BATh | COBPEMEHHBIX TEXHOJIOTUI M MPOrpaMMHBIX
COBPEMCHHBIC UH(OPMAIIMOHHBIX CpPEACTB OCYILIECTBIICH
MH(OPMAIIMOHHBIE TEXHOIOTUH | TeXHOIOTHH H IIPOrPaMMHBIX | TPABUIILHO
" IIPpOrpaMMHBIC CpCACTBA MpPU CpeacTs npu peuieHun
pCHICHNN HMCCICAOBATCIBCKUX | yccieaoBaTeIbCKUX 3ada4
3aaq
4.3.2 TunoBble OLCHOYHBIE CPEICTBA
Bomnpocel Kk 3xk3aMeny
1.  IlpenMer u 3a1ayu YKOHOMETPUKHU.
2.  OyHKIUOHAJbHAS, CTATUCTHUYECKAS U PETPECCUOHHAs 3aBUCHMOCTH MEXAY EPEMEHHBIMH.
3. OcCHOBHBIE 3Tallbl 5KOHOMETPUUYECKOT'O UCCIEIOBAHUS.
4.  ®opmupoBanue BbIOOpPKU. I[IpocTpaHCTBEHHBbIE NaHHBIE, BPEMEHHbIE DSI/bl, MaHEIbHBIC
TaHHBIC.
5.  BruaBiaenue HaunOosee cymecTBeHHBIX (hakTopoB. Koaddumument koppensaiuu.

6. Cneuudukanus

MOACIIN.

O0bsacHgeMas

perpecCHOHHON MOJCIN. XapaKTepHbIe PYHKITUN PETPECCHUH.
7.  JluueiiHble, HeNMUHEWHbIE TMO (QaKTOpaM M HEIWHEHHbIE IO MapamMeTpaM YpaBHEHUS
perpeccun. CnocoOsbl JIMHEapu3alum.
8. Kiaccuueckas nuHeHass HOpMallbHask pErpecCUOHHAsI MOJEb.

9.  T'oMOCKenacTHYHOCTb M Ie€TEPOCKENACTUYHOCTb. ABTOKOPPENSALMS BO BPEMEHHBIX psax.

MynbTUKOJUIMHEAPHOCTD.

NEpPEMEHHas,

dakTOpel W  TapameTphl

10. IlpumeHeHHE METO/Ia HAMMEHBIIUX KBAAPATOB JJISl TOJIYYEHHUS OLIEHOK IMapaMeTPOB MapHOU

PETPECCUOHHON MOJIEIIH.
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11. BribopouHas olieHKa TapaMeTPOB PerpecCHOHHON Moienu. HecMeleHHbIe, COCTOSITeIIbHBIC
1 2QEKTUBHBIC OIIEHKHU.

12. TloHsTHE TOYEUYHOTO ¥ HWHTEPBAJBLHOTO TMPOTHO3a OOBICHAEMON TIEPEMEHHOM.
HHTepBanbHbI IIPOTHO3 CPEAHETO 3HAYEHUS M WHAMBUAYAJIbHBIX 3HAYCHUH 3aBUCUMOMU
MIEPEMEHHOM.

13.  MHOKeCTBEHHBIN PErpeECCUOHHBIN aHanu3. Pacuer mapaMeTpoB ypaBHEHUS PETPECCUH.

14. Ouenka 3HAYUMOCTH TApaMETPOB YpPaBHEHUs perpeccuu mo t- kpurepuio CThbIOJEHTA.
TouHOCTB OnpeseneHus napaMeTpoB.

15. Ouenka kadecTBa BOCIPOU3BEACHUS YPABHEHHEM PpErpecCMd BbIOOPOYHBIX JIaHHBIX.

Koaddurments nerepmunanuu R’ u Razdj.

16. Orienka 3HaYUMOCTH ypaBHeHUA perpeccuu 1o F- kpurepuio @umepa. Ciaydan nmapHou u
MHOKECTBEHHOU PErPECCUH.

17. TloHsiTue pRIHOYHOTO UHAEKCA. PhIHOUYHAS MOJEIb.

18. AHanu3 BTOPUYHOTO PhIHKA HEABMKUMOCTH. OCHOBHBIE (haKTOPBI MOJIEIIH.

19. VYpaBHeHHEe perpeccuu MpU HAJIMYWU KAaYeCTBEHHO PA3IMYHBIX TPYHI CTATUCTHUYECKUX
JNaHHbIX. OUKTUBHBIE IEPEMEHHBIE.

20. @opmupoBanue noprdens neHHbIx Oymar. OxxumaeMast 10X0IHOCTh U PUCK TOPTHETIs.

21. @opmupoBanue mopTdens u3 HEKOPPETUPOBAHHBIX IEHHBIX Oymar. JluBepcuduxarus
noptdens.

22. @opmupoBaHue mnopTdens w3 ABYX IeHHBIX Oymar. Jlomyctumoe u 3¢ dexTuBHOE
MHOKECTBA.

23. @opmupoBanue mopTdens U3  TMOJHOCTBIO  KOPPEIUPOBAHHBIX M IOJHOCTHIO
AHTUKOPPEIUPOBAHHBIX [[EHHBIX OyMar.

24. ®opmupoBaHue mopTdens u3 ABYX IEHHbIX OyMar mpu Hamnuuu oouranuii. KacarenbHbIi
nopTQens.

25. Tectsl mpoBepku rerepockenactuaHoct. Kpurepuit Cnupmena. Kpurepuii [Nonadenna-
Ksannra.

26. ABTokoppenupoBaHHOCTh ocTaTKoB. Kpurepuii lapOuna-Barcona.

27. Ompenenenue u Kiaccu(ukanus BpeMEHHBIX PsIIOB.

28. Mogaenu BpeMeHHBIX psiioB. COCTaBIISIIOIINE MOJIEIIH PAJIOB.

29. CrauMoHapHOCTb BPEMEHHBIX Ps110B. CTAllMOHAPHOCTD B Y3KOM U ITMPOKOM CMBICIIE.

30. ABTOKppeNsAlIMOHHAas W 4YacTHas aBTOKoppesuuoHHas ¢yHkuus. Koppemorpamma.
JlarupoBanue psiga.

31. Kputepuun mnpoBepku crarmoHapHOCTH BpemeHHoro psga. Kpurtepuit bokca-Ilupca u
JIpronnra-bokca.

32. Kpurepuu cepuii. Kpurepuii 3HakoB. MenraHHbIi KpUTEPHIl.

33. AnanuTHuecKue mokaszaTrenu AMHAMUKH. ba3ucHble U IIenHbIe MOKa3aTeNu.

34. Mogenu aBTOperpecCum-cKob3smero cpearero. Moaens ADL(p,q).

35. Mopnenu aBroperpeccun. AR(1), AR(2).

36. Mogenu ckonp3smero cpeanero MA(q).

37. Monenu ARMA(p,q).

38. Monenu ARIMA(p,d,q).

39. CucreMbl OJTHOBpEMEHHBIX yYpaBHEHUM. [IpuMepsl cucteM OAHOBPEMEHHBIX YPaBHEHUH.
40. KocBeHHBII METOJ HAUMEHBIIUX KBAJIPaTOB.

41. Ilpobnema uaEHTUPUIMPYEMOCTH YPABHEHUI CUCTEMbI OTHOBPEMEHHBIX YPAaBHEHHIA.

42. JIByXmaroBbIii METOJl HAUMEHBIIINX KBAPATOB.

43. TpexmaroBblii METOJ HAMMEHBIIUX KBAIPaTOB.

44. Mopeny MpOTrHO3UPOBAHUS OAHKPOTCTBA.

45. Mopnenu naHeabHBIX JaHHBIX.

46. IlpuurHHOCTH U 0J0YHAS SK30TCHHOCTb.

47. Merononorus BeKTOpHbIX aBTOoperpeccuii (VAR).

48. baitecoBckuii moaxos. Beenenue B punbptp Kanmana
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49. DbaiiecoBckue VAR.

50. Mojenu BpeMEHHBIX PAJIOB C YCIOBHOM Me€TEPOCKEAACTUYHOCTHIO

51.  JIpoOHO-MHTErpUPOBAHHBIC PSIBI.

52. Henuneiinsle npeoOpa3oBaHus U eAMHUYHbIE KOpHU. Ce30HHBIC €IMHUYHBIE KOPHHU.

53. IIpakTudeckue BOIPOCHI KOMHTETPALMOHHOTO aHAIM3a HECTALMOHAPHBIX BPEMEHHBIX
PAIOB.

54. JluHaMUYECKHI METOJ HAMMEHBIIUX KBaJApaTOB

MIxaJja oneHUBAHUA

Ha omenky «OTJIHUYHO» CTYACHT JODKCH IPOJCMOHCTPHPOBATh YMEHUE OPHEHTHPOBATHCS B
OCHOBHBIE TEHJICHIIMH Pa3BUTHUS COBPEMEHHON 3KOHOMUYECKOW MBICIU M HCIIONB3YS OTIIMYHBIC
pEeIMETHBIC 3HAHHS, OIPEACIATh HANpPaBICHUS SKOHOMHYECKOTO Pa3BUTHSA TOCYAapCTBa;
BJaJ€eT KYJIbTypOH SKOHOMHUYECKOTO MBIIIICHHUS, CIIOCOOHOCTh K OOOOIICHMIO, aHaIu3y,
BOCTIPUATHIO WH(GOPMAITUH, TOCTAHOBKE IIEJIM U BBIOOPY MyTeH €€ JOCTHKCHHS; CITIOCOOHOCTh
TBOPUYECKH OCMBICTUBATh YU€OHBIM MaTepua, IeMOHCTPUPYET BHICOKUI YPOBEHB MOATOTOBKH K
KOKIOMY  3aHATHIO, MPOSBISICT  TBOPYECKYIO  aKTUBHOCTh, MOJXET  YCTAHaBJIUBATh
MEXIPEAMETHBIE CBSI3HU, a TAK)KE U3JIaraeT BBIBOJIBI U MIPEIJIOKEHUS, MPABUIIHHO OTBEUAECT HA BCE
JIOTIOTHUTEILHBIC BOTIPOCHI, OTBET JODKECH OBITh JIOTHYHBIM H ITOCIICIOBATCIBHBIM.

Ha ounenky «Xopomio» CTyIeHT JODKEH TMPOJAEMOHCTPUPOBATh YMEHHE u3Jarath U
UCIIOJIb30BaTh IPEJAMETHBIC 3HAHWS, CICIUAIbHBIC 3HAHHUS TI0 JPYTMM SKOHOMHYECKUM U
00m1eo0pa3oBaTeIbHBIM JHACIUILINHAM; CIIOCOOHOCTH CaMOCTOSTEIIHLHO OIICHUBATh
3¢ (HEKTUBHOCTH TEX WIIM MHBIX SKOHOMHUYCSCKUX PEIICHUI; aJlallTHPOBATh YYEOHBIH MaTeprall K
KOHKPETHBIM CUTYAIlUSIM TIPU aHATN3€ MaKPOIKOHOMUYECKOU MOJUTHKHU TOCyIapcTBa. Bmecte ¢
TEM, HE BITOJIHE MPABHJILHO OTBEYACT HA BCE JOMOJHHUTEIBHBIC BOIPOCH. OTBET HE OTIUYACTCS
JIOTMYHOCTBIO M MOCIIEI0BATEIbHOCTHIO.

Ha omneHky «YI0BJIeTBOPHUTEJIBbHO» CTYJICHT JIOJDKEH HMMETh IPEJACTABICHHE O MpeaAMETe
MaKpPOIKOHOMUKH, METO/1aX TTO3HAHUS, OBITh 3HAKOM ¢ 0230BEIMU YKOHOMHUYECKUMH KAaTETOPUSIMU
U MaKpPOIKOHOMHYECKHMH MOJCISAMHU. B Toke BpeMs HE MOXET IPaMOTHO JeJIaTh BBIBOJBI U
MPEJIOKUTH peKOMEeH1aini. He BIoTHe mpaBHIIbHO OTBEUAET HA BCE JIOMOIHUTEIBHBIE BOIIPOCHI.
OTBET HE OTIIMYAETCS JOTMYHOCTRIO U IOCIIEI0BATENHHOCTEIO.

Ha ouenky «HeynoB/eTBOPUTEIBHO» CTYICHT HE MPOIAEMOHCTPHUPOBAI YMEHHUE TBOPUYECKHU
OCMBICJIUBAaTh Y4E€OHBIM MaTepHal, H3JIaraTh H HCIOJB30BaTh MPEIMETHBIC 3HAHMS,
MPEJICTABICHHE O TMPEAMETe MAKPOAIKOHOMHKH, METOAAaX IMO3HAHWS, 3HAKOMCTBA C 0a30BBIMU
9KOHOMHYCCKHMH KAaTETOPUSMU U MaKPOIKOHOMHYECKUMHU MojeasiMu. He MOXKeT H3II0XKHTh
BBIBOJIBI M TIPEUIOKHUTHh peKoMeHAannu. He MpaBWIIBHO OTBEYAaeT HA BCE JOMOJHHUTEIbHBIC
BOTIPOCHI.

4.4. MeToanyeckue MaTepuabl

DK3aMEHbI OPTaHU3YIOTCS B MEPUOJ CECCUM B COOTBETCTBHM C TEKYUIHMM IpapUKOM Y4eOHOTro
npolnecca, YTBEPKICHHBIM B COOTBETCTBMU C yCTaHOBIEHHBIM B C3UY mnopsakom.
[IpoaoMmKUTENBHOCTh 3K3aMeHa Ui KaXJOro CTYIAEHTa HE MOXET IPEBBIATh YETBIPEX
aKaJIeMHYECKUX YacoB. DK3aMEH HE MOKeT HauuHaThCcs paHee 9.00 4yacoB M 3aKaHUYMBATHCS
nozanee 21.00 yaca. Dx3aMeH IPOBOJAUTCS B ayIUTOPUH, B KOTOPYIO 3aIIyCKarOTCsl OTHOBPEMEHHO
He Oonee 5 dyemoBek. Bpemsi Ha MOATOTOBKY OTBETOB MO OMIIETY KaXIOMYy OOyYaromemycs
orBoautcs 30-40 munyrt. [Ipu siBKe Ha HK3aMeH 00yUarOMIMUNACS JOKEH UMETh TP cede 3aUeTHYIO
KHIDKKY. Bo BpeMs sk3ameHna oOyuaroluecs 1Mo perieHuIo MpernogaBaTelis MOTyT OJIb30BaThCs
y4eOHOI MporpaMMOi IUCIUIIMHBL M CIIPABOYHOM JTUTEPATYPOH.
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5. Meroauveckue yKa3aHus sl 00y4al0IIUXCH 10 OCBOCHUIO JUCUMILIIHHbI

MeToan4yeckne peKOMEHIAIUU M0 Pad0oTe HAJl KOHCIIEKTOM JIEKIUii BO BpeMs U
1nocJie NpoBeAeHNUs JeKINH.

OOyJarommMcss PeKOMEHyeTCsl B XOJI¢ JIEKIIMOHHBIX 3aHATUN BBIMOJHATH CIEAYIOIIEE:
BECTH KOHCIIEKTUpPOBaHME Y4eOHOro Marepuaya, oOpaliarb BHUMaHUE Ha KaTErOpHU,
(bOpMYITHUPOBKH, PACKPHIBAIOIINE COJEPKAaHNE TEX WM MHBIX SBICHUA M MPOIECCOB, HAYYHBIE
BBIBOJBI M MPAKTUYECKHE PEKOMEHAAIMU [0 HMX IPUMEHEHHIO, 3a/JaBaTh MPENOaBaTEII0
BOIIPOCHI.

[lenecooOpa3HO B KOHCIIEKTaxX JIEKIMH pa0odMx KOHCIIEKTax (opMupoBaTh MOJIsA, Ha
KOTOPBIX BO3MOXXHO JeNaTh TOMETKH W3 PEKOMEHIOBAHHOW JHUTEpaTyphl, IOIOJHSIOIINE
MaTepuai NpOCIyIIaHHOM JIEKINH, a TAK)Ke MOIYEPKUBAIOLIIe 0COOYI0 BaXKHOCTh T€X WJIM MHBIX
MOJI0KEHUH.

MeToanyeckne peKOMeHIAUMH K CEMUHAPCKUM (MPAKTHYECKUM) 3aHATHAM.

Ha cemmHapcKuX 3aHSATHSX B 3aBHCHUMOCTH OT TEMbI 3aHSITHS BBITOJIHSIETCS TMOUCK
UHPOPMAIIAHU TI0 PEHICHUI0 PoOIeM, BRIpaOb0oTKa MHIMBHIYAIbHBIX WM TPYIIIOBBIX PEIICHHH,
pelIeHne 3a/1a4, HTOroBoe 00CyKIeHUE C 0OMEHOM 3HAHUSIMU, y4aCTHE B KPYTJIBIX CTONIAX, Pa3doop
KOHKPETHBIX CHUTYyallui, KOMaHJHas paloTa, pelieHue WHIUBUAYAIBHBIX TECTOB, ydacTHE B
JIEJIOBBIX UTPax.

[Ipy moAroToBKE K CEMHUHAPCKUM 3aHATUSAM KaXIblil 00ydaromuiics JOJHKEH: W3Y4YHTh
PEKOMEHOBAaHHYIO YUEOHYIO TUTEpaTypy; MOATOTOBUTH OTBETHI HA BCE BOIPOCHI CEMUHApA.

[Tpu mOATrOTOBKE K CEMUHAPCKHUM 3aHSATUSM HEOOXOIMMO OOpaTUTh BHUMAHHE HA BH/IBI
paboT, KoTopkle onpeaeneHs! 3aaanneM. CylecTBEHHbIH aKIEHT AeNlaeTcsl Ha YMEHHE CTyIeHTa
BBITIOJHATh WHIWBUIyalbHbIC MUCHMEHHBIC 3a/IaHUS, a TaKXkKe Ha paboTy CTylneHTa ¢ OONbIIUM
o0beMoM HH(pOpMaLUU, KaK B 3JIEKTPOHHOM, TaK U B [IEUaTHOM BH/IE.

ITpu moAroToBke K CEMHHApCKUM 3aHATHUAM Ba)KHO MpopadoTaTh MaTepuall JEKIUH 1o
KOHKPETHOW TeMe, 03HAKOMHUTBCSA C YKAa3aHHOW JIUTEpaTypoil U BBINOJHUTH BCE HEOOXOAUMBIE
IpakTU4eckue 3a1anus. [1jig ceMUHapCKUX 3aHATUH JTy4llle 3aBECTH OTAEIbHYIO NanKy ¢ (aiinamu
WIN TETPaslb CO CbeMHBIMH JINCTAMHU JJIs1 yI00CTBa PabOTHI.

IMoaroToBKa K KOHTPOJbHBIM MEpPONPHUATHAM.

[Ipy moAroToBKE K KOHTPOJIBHBIM MEPONPUATUSAM OO0YyYarolIUics JOKEH OCBOHTH
TEOPETHUUECKUN Marepuay, MOBTOPUTh MaTepuan JIEKIMOHHBIX W TMPAKTHYECKUX 3aHSITHH,
MaTepuai ISl CAMOCTOATEIbHOM paboThl MO YKa3aHHBIM MPEI0AaBaTENsIM TEMaM.

CamocrosTenpHas paboTa OCYIIECTBIISCTCS B BUAC U3yUEHUS JINTEPATYPhI, SMITUPUUECKUX
JTAHHBIX TI0 IYOJIMKAIUSIM U KOHKPETHBIX CUTYAIIHi, TOATOTOBKE MHAUBHIyallbHBIX paboT, paboTa
C JIEKIIMOHHBIM MATEPUATIOM, CAMOCTOSATEIHHOE U3yUYEHUE OTACIBHBIX TEM JUCIHUILTUHBL, TOUCK U
0030p y4eOHOW JUTEpaTyphl, B T.4. JJICKTPOHHBIX HMCTOYHUKOB; HAYyYHOH JIUTEPATYPHI,
CIIPAaBOYHHKOB M CIPABOYHBIX W3/IaHUN, HOPMATUBHOW JHUTEPATyphl M HHQPOPMAIIMOHHBIX
n3nannii. llepedyeHbp y4eOHO-METOAMYECKOTO OOCCIEUYCHHS JUIsl CaMOCTOSITEIIBHOM palOOoThI
00ydJaromuXxcs Mo TeMaM TUCIUIUIMHEI PUBEJEH B P.6.3.
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HanmenoBaHue TEMBI
WJIH pa3jena

Bonpocs! 1151 caMONPOBePKHU

AUCHMITHHBI
Perpeccuonnnnii  anammz. | CtaTucTHdeckass W KOPPEIIIMOHHAs  3aBUCHMOCTD MEXKAY  CIIydaifHBIMHU
ITapnas NvHeWHas | BenmnumHaMu. JIMHeWHass perpeccuoHHass MOJENb B Ciydae ABYX MEpPEMEHHBIX.
perpeccuonnass  mojeinb. | [loHsTHE cay4yailHON BEeIWMUMHBI, IPUMEPHI CTyYalHBIX BEJIMYUH B 9KOHOMUKE.
Merton HAaUMEHBIINX

KBaJpaToB. BHHOFGHHOCTL

HonyquI/Ie TOYCYHBIX H

OLueHka rpynmnoBoi cpeHel 1 OleHKa HHANBUIYalIbHbIX 3HAYEHUH.

WHTEPBAJILHBIX  OLEHOK. | JloBepuTenbHas BEPOSATHOCTD U AOBEPUTENbHBIN HHTepBall. OLeHKa AUCTIEPCUM It
CaoiictBa oneHok MHK. | mapamMeTpoB ypaBHEHHUS PETPECCHH.

Moaenu MaHeJIbHBIX

JIAaHHBIX.

[Noxazarenn kadectBa | Koaddumment nerepmunanumn. Ciydan HaIW9us TETEPOCKENACTHIHOCTH U
perpeccum. aBTOKOppeIsiuy  OomubOoK. [IpoBepka 3HAYMMOCTH JUHEWHOTO ypaBHEHHUS

I'eTepockegacTUUHOCTD U
aBTOKOPPEJISAIHS OIHOOK.

perpeccd Ha OCHOBE aHalIHM3a PpACIpPEIeTCHUS] YYBCTBHTEIBHOCTH CIydailHOM
BEIUYHHBI K (pakTopy (MapameTpy) ypaBHEHHUS PETPECCHH

OCHOBHBIE pErpeCCHOHHBIE
MOJIENH. Henuneiinere
MOJIENTH i uxX
nuHeapuzauusa. Henuneitn

bIE MOJICIN BPEMCHHBIX

pAIOB. Mopenu
BpEMEHHBIX  PSIOB  C
YCIIOBHOM

IeTCPOCKECAACTUIHOCTBIO.

[IpeoOpa3oBanme MEPEMEHHBIX TS IPUBEACHUS HETMHEHHONH S3KOHOMUYECKOM
MOJIEIH K JIMHeHHOU perpeccun. Kpuas Durens. OrieHka mapamMmeTpoB B
YpaBHEHHH DHTEISI.

Mopgenb MHOKECTBEHHOM
JIMHEWUHOU perpeccum.
OO0600IIEHHBI MHK.
DUKTUBHEIC TIEPEMEHHEBIE.
Mopenu mporHo3upOBaHUS

Mopenb MHOKECTBEHHO JTMHEHHOH perpeccuu. KoadduumeHT nerepMuHaIium.
ODukTHBHBIEC IepeMeHHble. Hannune Heckonbkux ()akTopoB B ypaBHEHUH
perpeccuu.

0aHKpPOTCTBA.

Jluneiinbie JIuneitHple perpecCHOHHBIE MOJIEH ¢ HECKOJIILKIMHU ITepeMEHHBIMU: Moienb Ko6oa
perpeccroHHble Mozenu ¢ | — Jlyriaca, Mozenb pbIHKA HEJBHXHMOCTH B TOpOie.3aBUCHMOCTD BaJIOBOTO
HECKOJIbKUMHU BBIITyCKa MPOAYKIMU OT 00bEMOB PON3BOJICTBEHHBIX (POHIOB M TPYI03aTpaT
nepeMeHHbBIMHA.  Mogenu | (mpousBoacTBeHHas GyHkuus). Jlorapupmuueckas monens Koo6a — dyriaca.
CTalMOHAPHBIX u

HeCTallMOHAPHBIX

BPEMEHHBIX PpAIOB.

Metomonorusi BEKTOPHBIX

aBroperpeccuii (VAR).

Cucremsl muHEeHHBIX | CHCTEeMBI JIMHEHHBIX OJJHOBPEMEHHBIX PETPECCHOHHBIX ypaBHeHHH. CricTeMa
OJTHOBPEMEHHBIX YpaBHEHHH OJTHOBPEMEHHOTO (hOPMUPOBAHHUS CIIPOCca U MpeioskeHus. KocBeHHBIH
YpaBHCHHHA METOJI HAMMEHBIINX KBanapatoB. [IpuBenennas popma CJIOY.

perpeccun.OnieHKa cHUCTEM
ypaBHeHud. [IpuumHHOCTH
U OIloYHas IK30TCHHOCTb.
Monemu (huHAHCOBOTO
PBIHKA.

Hewnnentudunupyemslie u cBepXuaeHTUUITIPYEMBIE TapaMeTpHhI. J|ByXIIaroBeIid 1
TpexmraroBsiiit MHK.

AanTUBHBIC METOIBI
aHalln3a BPEMCHHBIX
psanoB. Monenu
aBTOPETPECCUU —
CKOJIB3SIIETO CPETHETO.
IIporuo3upoBanue 1mo
mozensim ARMA,
ARIMA .baiiecoBCKui

.Hal"PIpOBaHI/Ie BPEMCHHBIX PAOB. MO,HGJ'II/I HCCTAlITMOHAPHBIX BPEMCHHBIX PAIOB U
nux I/IL[CHTI/I(l)I/IKaHI/Iﬂ. MO[[CJ'II) ABTOPEIrpeCCrU - HPOUHTCTPUPOBAHHOTO
CKOJIb34IICT0 CPEAHETO
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moaxon. BeeaeHue B
¢meTp Kanmana
batiecoBckue VAR.

[uknnyeckas IapMoHUYecKkast COCTaBIAIONIAs BpeMEHHOTO psina. [locTpoeHrne MOAETH Ce30HHOM
COCTaBIIAIOIIAs cocraismomiei. Mcnonb3oBanue psaga Oypee. CiekTporpaMmma u NepuojorpamMmma.
BPEMCHHBIX PSJIOB. CriekTpanbHOE OKHO THIOKH.

Mogenu

MIPOTHO3UPOBAHUS CTIpOCa
Ha ToBap. JIpoOHO-
AHTETPUPOBAHHBIC PAIBI.
Henuneiinbie
peoOpa3oBaHus U
€IMHIUYHBIC KOPHHU.
Ce30HHBIE CAMHUYHBIC
kopHu. [IpakTHyeckue
BOTIPOCEI
KOUHTETPAIIHOHHOTO
aHalln3a HeCTaI[HOHAPHBIX
BPEMCHHBIX PSJIOB.
JlmHAMHIYEeCKHIT METO.T
HauMEHBIINX KBaJIpPaTOB

6. YueOHasi juTepaTrypa U pecypcbl HH(POPMANUOHHO-TEJIEKOMMYHHUKAIIMOHHOMI

cetn «HWHTepHeT», BKJIKYAA MepeYeHb Y4YeOHO-METOAMYECKOro oOecnevyeHUus IS
CaAaMOCTOSITEJILHOM PA00THI 00y4AIOIIUXCH M0 JUCHHUIIJIMHE

1.

6.1. Ocnosnasn rumepamypa

DKOHOMETpHUKa [ DIIEKTPOHHBIN pecypc]| : yueOHUK /il OakaiaBpyuaTta U MarucTpaTypsl /
[U.W. Enuceesa u np.| ; mox pen. .M. Enuceesoii ; C.-Ilerep0. roc. 3KOHOM. YH-T. -
OnekTpoH. naH. - MockBa : Opaiit, 2018. - 449 c. : un. - TekcT: 3JEKTPOHHBIA. -
URL: https://urait.ru/book/CAD31DD6-D5BC-4549-B1C1-
729B90A8E65B/ekonometrika. - Pesxum moctyma: st aBTOPU3UP. MOJIb30BaTeNeh

6.2. /lononnumenvuan 1umepamypa

babemko JI.O. DxoHOMETpHUKa M SKOHOMETpUYeckoe MojenupoBanne B Excel m R :
yuebnuk / JI. O. babemko, 1. B. Opnosa. - Mocksa : UHOPA-M, 2021. - 300 c. : u. -
Texkct: amekrpoHnbii. - URL: https://znanium.com/catalog/document?id=366932. -
Pexxum noctyna: s aBTOpU3Hp. MOJIb30BaTENEH

bypasneB A.M. Dxonomerpuka : ydebnoe mocooue / A.W. bypasneB. - 4-¢ uzmanwue,
anekTpoHHoe. - Mocksa : Jlaboparopus 3nanuii, 2021. - 163 c. - TekcT: 3IeKTPOHHBIH. -
URL.: https://e.lanbook.com/book/176458?category=1029. - Pexum pocryma: mis
aBTOPHU3UP. NIOJIB30BATENIEH

DKOHOMETpHUKa (MPOABUHYTHIN ypoBeHb). COOPHUK 3aaHUN M KEHCOB IS TPAKTUUECKHUX
3aHATHI: MeToguveckue ykasanus / E.A. bmunoBa, O.A. Ky3HenoBa; MuHuCTEpCTBO
HayKd W BeIcIIero oOpa3oBaHus Poccuiickori ®@enepanuu, CamapcKuii YHUBEPCHUTET. —
Camapa: M3natensctBo Camapckoro ynusepeutera, 2020. — 1 CD-ROM (1,2 M6). — 3ara.
C TUTYI. 3KpaHa. — TeKCT: ANEKTPOHHBIN.
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6.3. Yueono-memoouueckoe obecneuenue camocmoameibHoil padomoul

dnekmpouno-oopazoeamenvhuie pecypcol Ha caiime nayunou ouoauomeku C3UY PAHXul C
(http://nwipa.ru)

1. DnexkTpoHHBIE YYEOHUKH dJIEKTPOHHO-OMOMmMoTedHo cucteMbl (DBC) «AiOyke»
http://www.nwapa.spb.ru/index.php?page id=76

2. DIeKTpOHHBbIE YYEOHWKH dJIEKTpOHHO-OMOmmoTeyHo cucrembl (OBC) «Jlanb»
http://www.nwapa.spb.ru/index.php?page id=76

3. DIeKTpOHHBIE Y4eOHUKH AIIEKTPOHHO-OMOINOTEIHON CHUCTEMBI (BBC)
«IPRbooksyhttp://www.nwapa.spb.ru/index.php?page id=76

4. DIEeKTpOHHBIE YUeOHUKH JEKTPOHHO-O0nOmroTeunoit cuctemsl (DBC) «tOpaiT»

http://www.nwapa.spb.ru/index.php?page id=76

5. HayuyHo-mipakTHYEeCKHE CTaThH IO IKOHOMHKE 1 PMHAHCAM DJIeKTpoHHOM Oubanorexu 1/
«'pebennukoB» http://www.nwapa.spb.ru/index.php?page 1d=76

6. Cratbu u3 KypHaJIOB u CTaTUCTHYECKHUX U3JaHuN Hct-Brio
http://www.nwapa.spb.ru/index.php?page id=76

7. Anrnosseriuabie pecypcsl EBSCO Publishing: noctyn k MynbTHAMCHUTUIMHAPHBIM
MOJIHOTEKCTOBBIM 0a3aM JaHHBIX PA3IMYHBIX MHPOBBIX H3AATEILCTB IO OU3HECY,
9KOHOMMKE, (prHaHCaM, OyXTalTepCcKOMY yUeTy, TyMaHUTapHBIM U €CTECTBEHHBIM
o0acTsaM 3HaHUH, pedepaTaM U MOJTHBIM TEKCTaM MyOIMKalui U3 HAyYHBIX U HAYYHO—
MOIYJSIPHBIX KYPHAJIOB.

8. Emerald eJournals Premier - kpynHeiiiiee MUpoBo€ U3aTeIbCTBO,
CHEIHAIM3UPYIOIIEecs Ha 3JIEKTPOHHBIX KypHaJIax M 0a3ax JaHHBIX O SKOHOMUKE U
MEHEKMEHTY.

6.4. Hopmamuenvle npasoevie 00KyMeHmbl

1. TIpaBoBas cuctema «I apant-UHTepHET» [DnekTpoHHBIN pecypc]. — Pexxum pocryma: http: //
www.garweb.ru.

2. TlpaBoBas cucrema «Koncynprantllmtoc» [DnekTporHblit pecypc]. — Pexxum mocryna: http: //
www.consultant.ru.

6.5. Hnmepuem-pecypcol

1. DneKTpoHHbIE YYCOHUKH IIEKTPOHHO-0MOmoTeuHoi cucteMbl (OBC) «Adyke»
http://www.nwapa.spb.ru/index.php?page id=76

2. Hay4HO-TIpakTU4YeCKHE CTaThH 1O YKOHOMUKH U (prHaHCAM DiaeKkTpoHHOU Onbnmorexu NUJ1
«['pebennukoB» http://www.nwapa.spb.ru/index.php?page 1d=76

3. CrarbM U3 )KypHAJIOB U CTaTUCTHYECKUX n3naHuii Mict Bero
http://www.nwapa.spb.ru/index.php?page id=76

4. http://azps.ru/articles/org/ — cTaThu 1O TUAEPCTBY, MEHEKMEHTY, MOTUBAITUU

5. http://www.economicsnetwork.ac.uk/links/data_free

Ha sTom caiite nmeeTcst 60bI10€ KOJMYECTBO CCHIJIOK HA PA3IMYHBIC CAalThI, COJCPIKaIUe B

CBOOOJHOM JIOCTYTIC JaHHBIE IKOHOMUYECKOW CTATUCTHKH.

6. http://www.census.gov/ipc/www/idb ~ MexnyHnaponHas ©0a3a maHHBIX bropo mnepenucu
HacesneHus CIIIA / U.S. CensusBureau -InternationalDataBase (IDB).

7. http://www.econ.kuleuven.be/gme/data.htm CraTucTHYeCKHuEe NaHHBIC, HMCIOJIH30BAHHBIC B
kuure: BepOuk M. (2008). IlyreBoauTens 1Mo coBpeMeHHOH 3koHoMeTpuke. M., Hayunas
KHHUTA.

8. http://economist.mrsu.ru/info/kaf statistic/poleznie ssilki.htmlITone3nble cChUTKM HA CAaWTHI,
Ha KOTOPBIX MPUKJIAJHON SKOHOMHUCT MOXET HAWUTH TaHHBIE JJIsI UCCIIEAOBAaHUM.
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9. http://www.feweb.vu.nl/econometriclinks/slinks/Ha  »Ttom calite wumeerca  OGombiioe
KOJIMYECTBO CCBUIOK HA pa3jMyHble HMHTEPHET-PECYPChl, MOCBALICHHBIE H3YYEHHUIO,
pa3paboTKe U MPUMEHEHUIO SKOHOMETPUIECKUX METOI0B

6.6 IHbIe HCTOYHHKH
He ucnonb3yrorcs

7. MarepuajbHO-TeXHUYeCKass 0a3a, HHGOPMALMOHHbIE TEXHOJOIHH, NPOrPaMMHOE
o0ecrneyeHue U NHPOPMALMOHHBIE CIIPABOYHbIE CHCTEMbI

Kypc Bxitouaer ucnosib3oBaHue mporpaMMmHoro obdecrieuenust Microsoft Excel, Microsoft
Word, Microsoft Power Point mms mOATOTOBKM TEKCTOBOTO M TaOJIMYHOTO Marepuaa,
rpaduUecKuX UILTIOCTPALUH.

Metoael 00ydeHMsI TPEANoNaraloT MCHOJIb30BaHUE HMH(POPMAIIMOHHBIX TEXHOJIOTUN
(KOMIBIOTEPHOE TECTUPOBAHHE, AEMOHCTPALIUS MYIbTUMEANIHBIX MaTEPHUAIIOB).

3aneiicTBoBaHbl W HTEpHET-CEPBUCHI U DJEKTPOHHBIE PECYPChl (TIOMCKOBBIE CHCTEMBI,
AIIEKTPOHHAS 10YTa, NPO(ecCHOHANbHBIE TEMAaTHUYECKUE YaThl U (POPYMBI, CHCTEMBI ayauo0 U
BUJCO KOH(MEpeHIMM, OHJIaH OSHIMKIONEAUU, CIPABOYHHUKHU, OWOIMOTEKH, 3JIEKTPOHHBIE
yueOHbIe U y4eOHO-METOAMYECKIE MAaTepHAIIBI).

JlomyckaeTcsi IpUMEHEHUE CUCTEMbI TUCTAHIIMOHHOTO O0YYEeHHUSI.
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