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1. IlepeyeHpb NIaHUPYEMBIX Pe3yJIbTATOB 00y4YeHHUS 1O UCUMIIJIMHE, COOTHECEHHBIX €
IJIAHUPYEMbIMH pPe3yJIbTaTaMU OCBOEHHS MPOTrPaMMBbI

1.1 Jucuumnmaa «OKOHOMETpHKa (TPOJIBUHYTHIA YPOBEHB)» OO0ECIICUMBACT OBJIAJCHHUE
CJICAYIOIIMMHU KOMIIETEHIIMSIMU:

Kon HaumenoBanue Kon HanmeHnoBanue kOMnoHeHTa
KOMIIETEHIINH KOMIIETEHIIUU KOMIIOHEHTa KOMIIETEHIINH
KOMITETCHITHH
OIIK OC-3 Cnocoben  mpumensts | OIIK OC-3.1 | CniocoOeH mpuMeHsTh

MIPOJIBUHYTHIC MIPOJIBUHYTHIC HHCTPYMEHTAIbHBIC

WHCTPYMEHTAJIbHBIE METO/Ibl SKOHOMHUYECKOTO aHan3a

METOIbI MIPH PEIICHUN UCCIICIOBATEITBCKUX

SKOHOMHYECKOTO 3aja4

aHaJIM3a TIPH PEUICHUH

npaktuueckux u (uam) | OIIK OC-3.2 | CnocoOGeH npuMeHsITh

HCCIIeIOBATEIIECKUX MIPOJIBUHYTHIC HHCTPYMCHTAIbHBIC

3a1a4y METO/Ibl SKOHOMHUYECKOTO aHalln3a
IIPY PENICHUY MPAKTHYECKHX 3a71a4

OIIK OC-5 | Cnocoben ucnonbzoBath | OIIK OC-5.1 | CnocobeH ucnoiab30BaTh

COBPEMEHHBIC COBpeMEHHBIC WH()OPMAIIMOHHBIC

nH(pOpPMaLIMOHHbBIE TEXHOJIOTUH U MIPOTPAMMHBIE

TEXHOJIOTHH u CPEICTBA NP PEIICHUN

MPOrpaMMHBIE CpPEICTBa UCCIIeIOBATENBCKUX 3aj1au

npu peleHuu

npaktuueckux u (uaum) | OIIK OC-5.2 | CnocoGeH ucmnonb30BaTh

HCCIIeIOBATEIILCKUX COBpeMEHHBIC MH()OPMAIIMOHHBIC

3a1a4y TEXHOJIOTUH U MIPOTPAMMHBIE
CpEICTBA MPHU PEIICHUN
MPAKTUYECKHX 3a7a4

1.2 B pe3ynbraTe OCBOSHUS TUCIHUILIMHBI Y CTYIEHTOB JOJDKHBI OBITh C(HOPMUPOBAHBI

Kon
KOMIIOHEHTa PesynbTarsl 00ydeHus
KOMIIETCHITIH
OIIK OC-3.1 | na yposHe snanuii:
OIIK OC-3.2 | MeTobl U ANTOPUTMBI IPHHATHUSI CTPATETHUECKUX PEIICHHH B YKOHOMHYECKIX

CHCTEMaX;
TEOPETUUECKOTO 3HAHNS,

oO0IIeHayYHBIX

METO/IOB

MOJIYYCHH A OMIINPUICCKOTO )51

0COOEHHOCTEH U IMPUHIIUIIOB HpaKTquCKOﬁ pea3aliui YIIpaBJICHUYCCKHUX
peII_IeHI/Iﬁ B I'OCYJApCTBCHHOM U PErMOHAJIbHOM YIIPAaBJICHUUA

HA YPOBHE YMEHUIL:

OTCYECTBECHHBIMHU H

KpI/ITI/I'-IeCKI/I OLCHUBATH pe3YJ'II)TaTBI, HOJ'Iy‘-IeHHI)Ie
3apyO0eKHBIMU HCCIENOBATENSIMU, BBISBISTH TEPCIEKTUBHBIE HAMpPaBICHUS
HCCIEIOBAHNM];
MIPUMEHATH MUPOBO33PEHUECKHUE IPUHIMUIIBI B KAYECTBE METATEOPUU HAYYHOTO
HCCIICTOBAHUS

Ha ypO6He HABbIKOEG
BIaseHus 3(Q(HEKTUBHBIMU TEOJOTHSIMH B OOJIACTH NMPUHATHS U HCIOJHEHUS
pelLeH i, Onupasch Ha 3apyOEKHBIN OIBIT;




IIaHUPOBAHUSA U OpraHu3anvu JCATCIbHOCTU IO CTPATCTUYCCKOMY IUIAHY

OIIK OC-5.1
OIIK OC-5.2

HA YpOBHe 3HAHULL:

-B 00J1aCTH OCHOBHBIX KAaTETOpWH, IMOHATUH M TPOOJIEM COLMATBHOTO U
JUYHOCTHOTO Pa3BUTHUA YeJIOBEKa, (DEHOMEHA COLMANbHBIX TPYII U KOMaHJIHON
pa®oThl, TPHUHIUIIOB TPOBEICHHS W OpraHU3alMd Pa3IUYHBIX  (popm
KOMaH/IHOM paboThl (KPYIJIOro CTOJIa, IMCKYCCHH, MO3TOBOI'O IITYpMa U T.11.).

Ha ypoeHe YMeHUl.

-HCIIOJNIb30BaTh Hieu (uinocoduu B mporecce CaMONO3HAHUS M COIHAIBLHON
KOMMYHUKAIIH;

-IPUMEHATH TIOJIyYEHHBIC 3HAHUS JUIA aHalW3a COIUAILHOW pEalbHOCTH M
MPAKTUYECKHUX PEICHUI B TMYHON )KU3HU U NpodeccHoHanbHOU cdepe;
-OMpeaeNSITh CI0CO0 00paboTKH MHGOPMAITIH;

- HCIIONIb30BaTh B CBOCH JEATENBHOCTH pa3iuyHble (HOPMBI OpraHU3aINd
KOMAaHJTHOW PaboTHI,

-IIPUMEHATH TEXHUKH U TIpUeMbl 3PPEKTUBHOTO OOLICHHS;

-00BSACHATH (PEHOMEHBI OOIIICHHUS;

- YCTaHABJIMBATH JIOBEPUTEIbHBIC B3AUMOOTHOIIICHHSL.

HA YPOBHE HABBIKOG:
-MCIIOJIH30BAHMS TOJNYUCHHBIX B AMIUPHUYECKUX HUCCICIOBAHHSIX (PAKTOB IS
MOJITOTOBKH ¥ 0OOOCHOBAHUS PEIICHHA B 00JIACTH COIUAILHOTO M JINYHOCTHOTO
pa3BHUTHUS YEIIOBEKA;

-CaMOCTOSITEIILHOTO pa3perieHusi KOH(IMKTHBIX CUTYallud B TPYIIIE;
-CaMOCTOSTEIFHOU OpraHU3aIlui padOThI TPYIIIIHI,

OpraHU30BBIBATh Y(PHEKTUBHYIO pabOTY I'PYIIIIHL.

Juctiummaa B1.0.03  «OxoHoMmeTpuka» o0ecreunBaeT OBJAJACHUE CIEAYIOIUMU
KOMIIETEHIIUSIMH
e KOMIIeTEeHIIMH, (OPMUPOBAHHWE KOTOPHIX 3aBeplIaeTcs B TEUCHHWE HW3Y4YEHHUS HTaHHOUN
mucrurummesel: OITK OC-3, OIIK OC-5;
e KomrmeTeHIuH, popmupyemsbie ganaon aucnumiuHon: OITK OC-3, OIIK OC-5;

e KOMICTEHIMH, (OPMHUPOBAHHUE KOTOPHIX HAYMHACTCS B TCUCHHE HW3YYCHHUS JaHHON
muciniummasl: OIIK OC-3, OIIK OC-5.




2. O0beM U MeCTO TUCHUILIHHBI B cTPpYKTYpe OIl

VYuebnas auctuiuimHa b1.0.03 «OkoHoMeTpuKa (IPOJBUHYTHI YPOBEHB)» OTHOCHTCS K
JUCLUTIIIMHAM 0a30BOM YacTH HaIpaBJCHHUs IMOATOTOBKHM (ypoBeHb maructparypbl) 38.04.01
«OKOHOMUKaA». 3HaHUSA, YMEHUS U HaBBbIKM, IIOJIyYEHHbIE IIPpU M3YyYEHUU JHUCLUIUIMHBI,
UCTOJB3YIOTCSL  CTYJEHTaMU IIPU  BBIIOJHEHMH BBIIYCKHBIX KBaJU(UKAMOHHBIX PabOT
(MarucTepckux AMccepTalmii), a TakKe B JaJIbHEHIIEH IPAaKTUYECKOU NEATEIbHOCTH.

OOmast  TpylOEMKOCTb  JUCLUIUIMHBI ~ COCTAaBISe€T 5  3a4eTHBIX  €JUHHIL,
180akamemuueckux yacoB. [ucuurumna yuraercss B 1 cemectpe 1 Kypca mo ouHOil (opme
00ydeHus 1 Ha 1 Kypce 1o 3a04HOl hopme oOydeHHS.

®opma NpOMEKYTOUHON aTTECTALMU B COOTBETCTBUH C YU€OHBIM IUIAHOM — 3K3aMEH.

Bun pabotst TpynoeMkocTsb TpynoeMkocTsb
(B akaj.gacax) (B akazg.yacax)
ouHast (popMbI 0OyUEHHS 3a04Hast POpPMEI 0OyIEHUS
O01mas TPYI0eMKOCTh 180 180
KonrakTHasi padoTa ¢ npenojaaBarejieM 66 34
Jlexmuu 32 16
[TpakTHyeckue 3aHATUs 32 16
CamocrosiTesbHast padoTa 78 137
Konrpoas 36 9
DOpMBI TEKYILETr0 KOHTPOJISL YCTHBIH ONPOC/KOHTPONIbHAS | YCTHBIH ONMPOC/KOHTPOJIbHAS
paboTa/TeCTHPOBAHKE paboTa/TeCTHpOBaHHE
dopmMa NPOMEKYTOYHOMH aTTecTalnu IK3aMeH IK3aMeH

Jucuummba «9KOHOMETpUKa (NMPOABUHYTHIA YPOBEHB)» SIBIISICTCS TEOPETHUECKUM H
NPaKTUKO-OPUEHTHPOBAHHBIM KYpCOM, B TIPOLIECCE H3YYEHUS KOTOPOTO MAaruCTpaHTHI
3HAKOMSTCSI C OCHOBHBIMH METOJAaMH M HMHCTPYMEHTAMH OLEHKM W HPOTHO3HPOBAHHUS
(MHAHCOBO-?PKOHOMUYECKUX PUCKOB. «IKOHOMETPUKA (IPOABUHYTHIH YpOBEHB)» OTHOCUTCS K
YUCIy JAWCHUIUIMH 1O BBIOOPY, KOTOpas BKIIOYEHA B OCHOBHYIO HpPOTpaMMy IOATOTOBKH
MarucTpoB 10 HAIIPABICHUIO « DKOHOMHKA.

JlocTyn K cucTeMe IUCTaHLIMOHHBIX 00pa30BaTENbHBIX TEXHOJOTHHM OCYIIeCTBISETCS
KaXIbIM  OOYyYaloIMMCSl  CaMOCTOSITENIbHO €  JIIoOOro  ycTpoiicTBa Ha  IopTale:
https://Ims.ranepa.ru/. Tlapoab u JOTMH K JHYHOMY KaOWHETY / TpOQHI0 MPEIOCTaBIACTCS
CTYACHTY B JICKaHaTe.

Bce ¢dopmbl Tekymiero KOHTPOIISI, TPOBOIUMBIE B CHCTEME TUCTAHIIMOHHOTO OOYYeHUS,
OILICHUBAIOTCSI B CHCTEME JMCTAHIIMOHHOTO 00y4eHus. JOCTyn K BHIEO W MaTepHuajaM JIEKIUi
IPEIOCTABIISETCS B TEUEHUE BCero cemecrpa. JlocTynm K KaxaoMmy BUIYy pabOT M KOJMYECTBO
NOMBITOK Ha BBHIMOJHEHUE 3aJaHusl MpPEeJOCTaBJIIeTCs Ha OrPAaHUYEHHOE BpPEMs COIJIaCHO
perinaMeHTy JUCHMIUIMHBL, onyonukoBanHomMy B CJIO. IlpemopaBarens — OLEHHBAeT
BBINOJIHEHHBIE O0y4aromuMmcs: paboTel He no3aHee 10 pabounx AHEH mociae OKOHYaHUS CpoKa
BBITTOJIHEHUSL.


https://lms.ranepa.ru/

3.Conep:kaHue U CTPYKTYPA AU CHUNINHBI
3.1. CTpyKTYypa AUCUUIINHBI
Ounasn opma odyuenusn

Ne /i

HaumeHnoBaHue TeM (pa3ienos),

O0beM TUCHUILIUHBI, Yac.

Bcero

KonrakTHasi padora
o0yuarommxcsi ¢
npenojgaBaTeieM

10 BUJIAM Y4YeOHBIX 3aHATHI

J/AOT | JIP/IOT | m3/10T | KCP

CP

Dopma
TeKyIIero
KOHTPOJIS

ycneBaeMoCTH™ ¥,
MPOMEKYTOYHOI
aTTecTalUu* **

Tema 1

Perpeccuonssiit anamus. Ilaphas
JUHENHasT perpecCHOHHast MOJIEb.
Meron HAaUMEHBIINX
KBaJpaTOB.HIOI€HHOCTh

12

KP**’T***’yO*

Tema 2

ITonyuenue TOYEYHBIX it
WHTEPBAbHBIX OLIEHOK. CBolicTBa
oneHok MHK. Mozaenu naHeIpHBIX
TaHHBIX.

12

KP**’T***’yO*

Tema 3

Ilokazatenn kadecTBa perpeccun.
reTepOCKe,I[aCTI/I‘IHOCTL u
ABTOKOPPECIALNA OIINOOK.

12

KP**’T***’YO*

Tema 4

OCHOBHEBIE pPETpECCUOHHBIC
monenu. HenuHeliHble MoIenu H
UX nuHeapusanus. Henunelineie
MOJIENIN BPEMEHHBIX pAIOB.
Mognen BpeMEHHBIX pAIOB C
YCIOBHOM
TeTePOCKEAACTUIHOCTBIO.

13

KP**’T***’yO*

Tema 5

Mopenb MHO>KECTBECHHOM
JIMHEHOU perpeccun.
O06006mennsii MHK. ®ukrusHble
MIEPEMCHHBIE. Monemn
MTPOTHO3MPOBaHMs OAHKPOTCTBA.

15

KP#* THk* yO*

Tema 6

JIunetinpie perpeccuoHHbIE
MOJIeNH c HECKOJIBKUMH
TIepPEMCHHBIMU. Monemu
CTallMOHAPHBIX W HECTAI[HOHAPHBIX
BPEMEHHBIX PAAOB. MeToao0rus
BEeKTOpHBIX aBTOperpeccuii (VAR).

15

KP**’T***,YO*

Tema 7

CucreMsl JIMHEMHBIX
OJIHOBPEMEHHBIX ypaBHCHHI
perpeccun.OteHka CHCTEM
YPaBHEHMM. IIpuunHHOCTB u
0j04YHast JK30I'€HHOCTH. Moaenu
(hMHAHCOBOTO PHIHKA.

15

KP**,T***,VO*

Tema 8

AanTuBHBIE METO/IBI aHAJIA3a
BPEMEHHBIX psoB. Monenn
ABTOPETPECCHH — CKOJIB3SIIIETO
cpenuero. [IporaozupoBaHue 1o
mozaensm ARMA,

ARIMA BaiiecoBckuil TOAXO0I.
Bgenenmne B pmistp Kaamana
BaiiecoBckue VAR.

15

KP**’T***,YO*

Tema 9

Iuknuyeckas cocraBisgronias
BpEMEHHBIX psi0B. Monenu
MIPOTHO3MPOBAHUSI CTIPOCa Ha
ToBap. ApoOHO-MHTErpUPOBAHHbBIE
pansl. Henunelineie
npeoOpa3oBaHus U CAUHUYHBIC
KopHU. Ce30HHBIE EJUHUYHBIE
kopHHU. [TpakTHueckue BONpockl
KOUMHTETPallMOHHOr0 aHaIu3a

15

KP#* Tk yO*




HECTallMOHAPHBIX BPEMEHHBIX
panoB. Junamuueckuii METON
HAaUMEHBIINX KBaIPaTOB

HpOMe)KyTO‘{HaH aTTeCTalusa

36

OK3aMCH

Bcero:

180

L 32 | 32 | 2

78

Ne n/m

HaumeHnoBaHue TeM (pa3ienos),

3aounan ¢hopma odyuenun

O0beM AUCHHUILIMHDI, Yac.

Bcero

KonrakTHasi padora
o0yyarommxcsi ¢
npenojaaBaTeieM

10 BU/IAM Y4YeOHBIX 3aHATHI

J/AOT | JIP/IOT | m3/10T | KCP

CP

Dopma
TeKyIIero
KOHTPOJIS

ycneBaeMoCTH™ ¥,
MPOMEKYTOYHOI
aTTecTalUu* **

Tema 1

Perpeccuonnsiii ananus. IlapnHas
JMHEHast perpeccuoHHas
Mozenb. MeTon  HaMMEHbBIIUX
KBaJpaTOB.DHJOT€HHOCTh

20

16

KP**,T***,VO*

Tema 2

ITonyuenue TOYEUHBIX u
HHTEPBAJIBHBIX OlleHOK. CBOMCTBa
OILIEHOK MHK. Monenn
MIAHEITBHBIX JaHHBIX.

20

16

KP**’T***’yO*

Tema 3

Iloxa3aTenu xadecTBa perpeccun.
reTepOCKeZ[aCTI/I‘IHOCTB n
ABTOKOPpCIALIUA OIIHOOK.

20

16

KP** Tk yO*

Tema 4

OCHOBHEBIE pEeTrpecCUOHHBIC
monenu. HenmuHeliHble MoIenu U
ux JuHeapuzanus.Henunelinpie
MOJIENIH BPEMEHHBIX  PSJIOB.
Mogenun BpEMEHHBIX PSIOB C
YCIIOBHOM
reTePOCKEAACTUIHOCTBIO.

20

16

KP**’T***’yO*

Tema 5

Mogenb MHO>KECTBECHHOM
JIMHEIHOU perpeccum.
0O0600mennsiii MHK. ®ukTuBHbBIE
TIepeMEeHHEIE. Monenn
MIPOTHO3UPOBaHMs OaHKPOTCTBA.

20

16

KP**’T***,yO*

Tema 6

JIuneitnsie perpeccuoHHbIE
MOJIETH c HECKOJIbKUMH
TIepeMEHHbBIMH. Monenu
CTalMOHAPHBIX u
HECTaIMOHAPHBIX BPEMEHHBIX
psAmoB. MeTon010THs BEKTOPHBIX
aBToperpeccuii (VAR).

18

15

KP**’T***,YO*

Tema 7

CucteMbl JINHEUHBIX
OJIHOBPEMEHHBIX YpaBHEHUI
perpeccun.Otenka CUCTEM
ypaBHeHui. IIpuynmHHOCTE U
OMoYHasE 3K30TeHHOCTh. Moenn
(hMHAHCOBOTO PHIHKA.

17

14

KP**)T***’VO*

Tema 8

AanTUBHBIC METOJIBI AHAITN3A
BPEMCHHBIX psioB. Monenn
ABTOPETPECCUU — CKOJIB3SLIETO
cpeanero. [IporuozupoBanue mno
mozeisim ARMA,

ARIMA .BaiiecoBCKH TOAXOI.
Bgenenwne B pmisTp Kanmana
BaitecoBckue VAR.

17

14

KPP Tk yO*

Tema 9

uxnnyeckas cocTaBisoIas
BPEMEHHBIX psA0B. Monenu
IIPOTHO3UPOBAHMS CIIpPOCa Ha
ToBap. JIpo6HO-

17

14

KP**,T***’VO*




HUHTETPUPOBAHHBIE PSIBL.
Henuneitnsie npeobpa3oBanus 1
eanHuuHble KOpHHU. Ce30HHBIE
€IMHUYHBIE KOPHHU.
IIpaxkTrdyeckue BONpOCH
KOMHTETrPallMOHHOTO aHaIHu3a
HECTAIlMOHAPHBIX BPEMEHHBIX
psanoB. JuHAMUYECKUNA METOJ
HaMMEHBIINX KBaJPAaTOB

[IpoMexyTodHas aTTecTarus 9 9K3aMeH

Bceero: | 180/1 16 - 16 2 137
35

YO* — ycTHBIH 011poc;
KP** — xonTponsHast pabdora;
T*** — TecTtupoBanue;

3.2. Coodepotcanue oucuyuniunl

Tema 1. Perpeccuonnbiii ananu3. IlapHas JuHeliHasi perpeccMoOHHasi Monaeab. Merton
HAHMEHBIINX KBA/IPATOB. JH/IOTeHHOCTh

IIpeamer m 3agaun SKOHOMETPUKH. Kpyr BOIPOCOB, OXBATBIBAEMBIM KypCOM JKOHOMETPHKH.
Otnuuue 3a7a4  ONTUMM3AMM M CTaTUCTUYECKUX (IKCHEPUMEHTAIbHBIX) HW3MEpEeHUil B
9KOHOMHUKE. OCHOBHbBIE METO/bI, UCIIOJIb3YEMbIE B SKOHOMETPHUKE, IPUMEPHI UX MPAKTUYECKOTO
npuMeHeHnsd. CratucTudeckas W KOPPEJSIIMOHHASA —3aBUCHUMOCTh MEXAY CIIy4alHBIMU
BenMYMHaMu. JIuHeHHas perpecCMOHHas MOJENb B cCilydae JABYX IepeMeHHbIX. [loHsATHe
CIIy4ailHOM BEJIMYMHBI, IPUMEPHI CIIY4alHbIX BEJIMUUH B SKOHOMHUKE. OTIINYME CTaTUCTUYECKOU
U KOpPEJSLMOHHOM 3aBUCUMOCTEH. YCIOBHOE MaTeMaTMYecKoe OXXHJaHue U (QYHKIUSL
perpeccun. JIuHelHas W HenuHeWHas perpeccMoHHble Mojenu. KoadduuueHt Koppensuuu.
OT00p OOBSCHAIOUMX TEPEMEHHBIX JJs Ciay4aHoW BenwuuHblL. CrienupuKanys MOJEIH.
[IpumeHeHnEe MeTOAAa HAUMEHBIIMX KBaJApaTOB Il OLEHKH IIapaMeTpPOB PErpecCUOHHON
MOJIEIIH.

Tema 2. IlosyuyeHHe TOYeYHBIX M HMHTePBAJBbHBIX OHEeHOK. CpoiictBa onenoxk MHK.
Moaenu naHeJIbHbIX JaHHBIX.

[TonydyeHne TOYEUHBIX W HHTEPBAIBHBIX OILICHOK CIYYallHOM BEJIMYMHBI [0 YPAaBHEHUIO
perpeccun. IloHATUS TOUYEYHOM W HMHTEPBAIBHOW OLICHOK CIydyalHOM BeldM4MHBL OIleHKa
TPYNNOBOM CpeAHEH W OUEHKAa WHIWBUAYAIbHBIX 3HaueHUW. [[oBepuTellbHasi BEPOATHOCTb W
JOBepUTENbHBIN WHTepBan. OleHKa AUCTEepCUd Ui MapaMeTpOB YpaBHEHHS perpeccuu. |-
pactipenenenne CThIOJIGHTa W YHUCIIO CTeneHeld cBoOonabl. HecMmereHHbIE, COCTOSITENBHBIE U
s dextuBnble onleHkH. Teopema ["aycca — MapkoBa. O0beM BBIOOPKH U TOUHOCTD OIICHOK.

Tema 3. Ilokasaresm kadecrBa perpeccuu. I'eTrepockeqacTHYHOCTL M ABTOKOPpPeJIsALUs
ommnooK.

ITpoBepka 3HaunMocTH ypaBHeHus perpeccun. Koadduuument nerepmunanuu. Ciaydyan Hamuaus
reTepOCKETACTUYHOCTH U aBTOKOPpENIUK oMO0K. [IpoBepka 3HaUMMOCTH JIMHEHHOTO
YPaBHEHUs PETPECCUU Ha OCHOBE aHAJIM3a PACIIPEAEICHUSA YyBCTBUTEIILHOCTH CIIy4aliHOU
BEJIMUMHBI K pakTopy (mapaMerpy) ypaBHeHHs perpeccuil. [[IoHATHS TOMOCKE1aCTUYHOCTH U
reTepocKeaacTUYHOCTU. [IoHsATHE aBTOKOPPENAIIUH OIINOOK BO BPEMEHHBIX psiax.
ABTOKOppeSIIMOHHAs (QYHKITHS.

Tema 4. OcHoBHbIe perpeccioHHbIe Moaeau. HesmuHeiiHbIe MOge/IM M MX JIMHeAPU3alHS.
HenuueitHble MoAeIM BpeMEHHBIX paaAoB. Moaeau BpeMEeHHBIX PHAOB € YCJIOBHOM
reTepoCKeAaCTHYHOCTHIO.

IIpocreiiline napHble JIMHEWHbIE PETPECCUOHHBIE MOECIINA: MOJENb 3aBUCUMOCTH CIIPOCA OT
JI0X0J1a, ppIHOYHAs MOJENb.MOIeIb 3aBUCMMOCTH CIIPOCAa Ha TOBAP OT CPEHErO T0X0/1a CEMBHU.
[TpeoOpa3oBanue nepeMeHHbIX I IPUBEICHNS HEMTMHEHHON SKOHOMUYECKOM MOJIeNH K




nuHeHo# perpeccun. Kpupas Dnrens. OnieHka napaMeTpoB B ypaBHeHUH JHrens. [lonarue
JIOXOJHOCTH PIHOYHOTO UHAEKca. [IpumMepsl phIHOYHBIX HHAEKCOB. 3aBUCUMOCTh JOXOJIHOCTH
LEHHOW OyMaru OT pbIHOYHOI'O MHJEKCA. ATPECCUBHBIE U 0OOPOHUTENbHBIC IIEHHbIE OyMary.
Henunelinbie perpeccuonHbie MoAenu. HenmuelHnsie 1o perpeccopam U HEMTUHEWHBIE 110
napameTpam MOJIEIH.

Tema 5. Mopaenb MHOKeCTBEHHOW JmHelHOM perpeccun. O000mennbii. MHK.
@DuKTUBHBIE epeMeHHbIe. Mo/1eJii MPOrHO3MPOBaHUs OAHKPOTCTBA.

Mopenb MHOXXECTBEHHOM JTMHEHHOM perpeccun. Koaddurnuent nerepmuHanuu. OUKTHBHBIC
nepemenHble. Hannune Heckonbkux (pakTopoB B ypaBHEHHH perpeccun. O6o01menne napHon
JIMHEMHOMN perpecCMOHHON MOJIENIM Ha CiIydyall MHOKECTBEHHOU pPErpeccuy Ha OCHOBE METO/a
HaMMEHBIINX KBapaToB. MaTpuna koBapuauuii. Matpuanast popma 3arucy ypaBHEHHS
MHO>KE€CTBEHHOM JIMHEHOM perpeccun. Teopema ['aycca — MapkoBa. AHaJIN3 BapHaluu
3aBHCUMOM niepeMeHHoil B perpeccun. Koapduuuent nerepmunanun. O6001MECHHBII METO
HaWMEHbBINX KBaapaToB. Teopema AliTkeHa. JlocTymHbIN 0000IIEHHBIA METO] HAMMEHBIITUX
KBaJIpaToB.

Tema 6. JluHeiiHble perpecCMOHHBbIC MOJEJIH C HECKOJIbKHMH IepeMeHHbIMHU. Mopenn
CTAIMOHAPHBIX M HECTAIIMOHAPHBLIX BpPEMEHHbIX PAA0B. MeTo10JI0TMs BEKTOPHBIX
asToperpeccuii (VAR).

JluHeiHbIe perpecCHOHHbBIE MOJIENIM C HECKOJIBbKUMHU MepeMeHHbIMU: Mojenb Ko6ba — Jlyrnaca,
MOJieJb PbIHKAa HEIBMKMMOCTH B TOpoJie.3aBUCUMOCTh BaJOBOIO BBINYCKa MNPOAYKIHMHU OT
00BEMOB  MPOU3BOJACTBEHHBIX (OHIOB U TpyAo3arpar (IPOU3BOJACTBEHHAs (DyHKIHUSA).
Jlorapudmmueckas mozens Ko66a — [yrmaca. Monenbs (opMupoBaHUs IIEH Ha BTOPHYHOE
xunbe B Cankr—IlerepOypre. OcHOBHBIE (aKTOpBI, OMPENCNAIONINE IIEHBl Ha KHUIbE.
CocraBnenne BEIOOPOYHBIX Tabmui. CTalmoHapHBIA M HECTAIMOHAPHBIN BpEMEHHBIE psibl. Tect
Huku — @ymnepa. Craructuka Jlapobuna — VYorcona. TpeHn u ce30HHass KOMITOHEHTa
BpEMEHHOI0 psja. Mnentudukanus BpeMeHHOro psiia. ABTOperpeccuoHHas Mojenb. Mojenb
ckomp3asmien cpeaneii. Mogenun ARMA u ARIMA.

Tema 7. Cucremsl JHHEHHBbIX OJHOBPEMEHHBIX ypaBHeHuH perpeccuu. OueHka cucrem
ypaBHeHuii. [IpyuuHHOCTDH M GJ10YHAS IK30T€HHOCTh. Moaeu (PMHAHCOBOIO PbIHKA.
CucreMbl JIMHEHHBIX OJHOBPEMEHHBIX pETPECCHOHHBIX YypaBHEHMH. (CucreMa ypaBHEHUI
OJIHOBPEMEHHOTO (OpMHUPOBaHHUS cIipoca U mpeioxkeHus. KocBeHHbII MeToJ HaWMEHBLIMX
kBagpatoB. [Ipusenennas popma CJIOY. Heunenruduuupyemble U CBEpXUACHTUPHUIIUPYEMbIE
napameTpsl. JIByxmaroseli u TpexmaroBeli MHK. JIuHeiHbBIE perpecCHOHHBIE MOJEIU
¢uHaHCOBOrO phIHKA. J[oX0HOCTB, MOPTdENb 1eHHbIX Oymar. O1eHKa pucka nopTdens eHHbIX
oymar, nuBepcuukanus mnoptdens. [lonarue xkacatenbHOro mOpTdenss.OCHOBHBIC THITBI
HeHHbIX Oymar. IToHATHS cTOMMOCTH, TUBUAEHTOB M JOXOJHOCTH IIEHHOM Oymaru. dakTopsl,
BIIMSIOLINE Ha J0XOAHOCTh. OXkumaeMasi JOXOJHOCTh M PUCK IieHHOW Oymaru. dopmupoBaHue
ONTUMAJILHOTO MOPT(ens LEeHHBIX OyMar Ha OCHOBE MPUHLUIIA MUHUMAJIBHOTO pucka. [TonaTus
JormycTuMoro u 3d@extuBHOro MHOXkecTB. dopmMHpoBaHUe ONTHUMAIBLHOTO MOPTHENS LIEHHBIX
Oymar mpu HaJU4YUU BO3MOXKHOCTH OE3pUCKOBOIO MPEIOCTABICHHUS W IOJyYeHHUs 3aiiMOB.
Kacarenbnpiii moptdens neHHpx Oymar. Moiens 3aBUCHMOCTH JOXOJIHOCTH IIEHHOM OyMaru oT
JIOXOJJHOCTH KacaTeJIbHOro MopTdens. BpiABIeHHE HEBEPHO OICHEHHBIX Oymar B CHTyallud
HecOaIaHCHPOBAHHOTO PhIHKA.

Tema 8. AnanTuBHBIE METOAbI AaHAJIN32 BPEMEHHBIX PsiA0B. Moe/1u aBToperpeccum —
ckoJb3slero cpeatero. [lporunosuposanue no moaenssm ARMA, ARIMA. BaiiecoBckuii
noaxod. Beenenue B puabTp Kanmana. baiiecoBckue VAR.

Mopnenu aBroperpeccuu Nnopsjka p, CKOJIb3SIIEro cpeanero nopsaka q. Moxean AP, Mmoxenu
CC, momenr ARMA. Mognens AP-1, AP-2, CC-1. JlarupoBanue BpeMEHHBIX psoB.Moaenu
HECTAIMOHAPHBIX BPEMEHHBIX pAAOB W MX HAGHTUQHKanMi. Mojens aBTOPErpeccuu -
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MPOMHTETpUPOBaHHOTO cKob3smiero cpeanero (APIICC (p, q, k) — monens (ARIMA)). Moaenu

pAAOB, COACPKAUX CC30HHYHO KOMITOHCHTY.

Tema 9. HI/IK.]'[I/I‘IeCKaﬂ COCTaBJIIOIIIasA BPEMECHHBIX PAOB. Moaeau NMPOTHO3UPOBaHUSA

crnpoca Ha ToBap. J|poOHo-uHTerpupoBanubie psiabl. HeJinHeliHbIe MpeoOpa3oBaHus U
eIMHN4YHbIe KOPHU. Ce30HHbIE eIMHUYHBbIEe KOPHU. [IpakTH4YecKHe BONPOCHI
KOMHTErpalMOHHOT0 AHAJIN3a HeCTALMOHAPHBIX BpeMEeHHbIX psi/ioB. [[uHaMUYecKuii

METOA HAMMCHBLIINX KBAaJApaToB

['apmoHMueckass cocTaBisolas BpeMeHHoro psaga. [locrpoeHune Mozpenu  Ce30HHOM
cocrapistomieil. Mcnonp3oBanue psga @Dypwse. CrekrporpamMma ¥ IEpHOJOrpaMMa.

CHeKTpaJ'IBHOC okHO TrrOKH. A,Z[,I[I/ITI/IBHaﬂ U MYJIbTUIIIIMKAaTHUBHasA CE30HHOCTD.

Tpenn-

nuKInaeckas cocrasisiromniast psaa. Merox Censusl, Censusll. Vicionp3oBaHue CTaTUCTUIECKIX

IMaKETOB IIPU OIIPCACIICHUN CE30HHOM COCTaBJ'IHIOH_IeI\/'I.

4. MaTtepuaJjibl TeKylIero KOHTPOJISAA yCIIeBA€MOCTH 00yYAKO M XCS

4.1. B xoae peasu3zanuu gucuuninnbl 51.B.02 «AkTyajbHbIe Npo01eMbl 3KOHOMUKH U
(pMHAHCOB» HCHOJIL3YIOTCS CJeIYIONe MeTObl TEeKYIEero KOHTPOJIsl yCcleBaeMoCTH

00y4YaKOIIHUXCH:

Tema (pa3aeJ)

MeTtoabl TEKYIIEro KOHTPOJIsA

yCIeBaeMoCTH

Tema 1. Perpeccuonnslii ananus. [lapHas nuHeliHas
perpeccuoHHas Mozieb. MeTo1 HauMEHBIINX KBAaJPaTOB.
OHJ0reHHOCTh

KontponsHas pabora,
BOIPOCHI JJIsI OTIPOCA, TECTHI

Tema 2. [lonydyeHre TOUEUHBIX U MHTEPBAIBHBIX OLICHOK.
Caoiicta ouueHok MHK. Mopenu rmaHeapHbIX JaHHBIX

KonTtponsHas paboTa,
BOIPOCHI JUIsl OIIPOCa, TECTHI

Tema 3. [loka3arenu kauecTBa perpecCHH.
['eTepocke1aCcTUYHOCTh M aBTOKOPPEIISILIMSL OIIMOOK

KonTtponsHas pabora,
BOIIPOCHI JUIsl OIIPOCA, TECTHI

Tewma 4. OcHOBHBIE perpeccuoHHbIe Moenu. Hennuelinbie
MOJIENY U UX JuHeapu3anusa. Hennnenneie Mogenu
BPEMEHHBIX psI0B. Moienn BpeMEHHBIX PSO0B C YCIOBHOM
reTePOCKETACTUYHOCTHIO

KonTtponsHas pabora,
BOIIPOCHI JUIsl OIIPOCA, TECTHI

Tema 5. Mozeiib MHOXECTBEHHOU JIMHENHOM PErPECCUH.
0O606mmennbit MHK. ®uktruBHbIE NepemeHHble. Moaenu
IIPOTHO3UPOBaHUs OAHKPOTCTBA

KonTtponsHas pabora,
BOIIPOCHI JUIsSl OIIPOCA, TECTHI

Tewma 6. JInneliHbIe perpeCCHOHHBIE MOJIENN C HECKOJIBKUMH
NEPEMECHHBIMHU. MO]IGJ'II/I CTalMOHAPHBIX N HCCTAIIMOHAPHBIX
BPEMEHHBIX PsAJI0B. MeT010710THsI BEKTOPHBIX
aBroperpeccuii (VAR)

KonTtponsHas pabora,
BOIIPOCHI JUISl OIIPOCA, TECTHI

Tema 7. CucteMbl TMHEHHBIX OHOBPEMEHHBIX YPaBHEHUN
perpeccun. OLieHKa cucTeM ypaBHeHMM. [[puanHHOCTE 1
6J104Hast 9K30reHHOCTh. Mojienu (PMHAHCOBOT'O PhIHKA

KonTtponesHas pabora,
BOIIPOCHI JUIsl OIIPOCA, TECTHI

Tema 8. AnanTuBHBIC METO/IBI aHAJIM3a BPEMEHHBIX PSJIOB.
Mopenu aBTOpErpecCun — CKOMIb3SILIEr0 CPEAHETO.
[Ipornosuposanue no moxaensim ARMA, ARIMA.
baiiecoBckuit moaxon. Beenenue B punbtp Kanmana.
baiiecockue VAR

KonTtponsHas pabora,
BOIIPOCHI JUIsl OIPOCa, TECTHI

Tema 9. [luxinyeckas coCTaBIAIONIAs BPEMEHHBIX PSJIOB.
Monenu nporHo3upoBaHus cupoca Ha ToBap. poOHo-
MHTETrpUpOBaHHbIe psibl. HenuueliHble mpeoOpa3oBaHusi U

KontponsHas pabora,
BOIIPOCHI JUIsl OIIPOCA, TECTHI
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eanHu4YHbIe KOpHU. Ce30HHbIE €AMHUYHBIE KOPHHU.
[IpakTHueckre BOMPOChl KOMHTErPAIMOHHOTO aHaIn3a
HECTallMOHAPHBIX BPEMEHHBIX PAIOB. JAMHAMUYECKU METO
HAaUMEHBIINX KBaJPATOB

4.2. TunoBble MaTepHAJIbI TEKYIIEr0 KOHTPOJIS yCIIeBAeMOCTH 00YYA0IIHXCS
4.1.2. [IpomexxyTouHasi aTTecTalus MpoBoAUTCs B (hopme cobece0BaHUS 10 BOIIPOCAM.

4.2. Mamepuanvt meKkyujeco KOHmMpPOIA YCNe6aeMoCcmu
TecroBble 3a1aHusl.
3aaHus AJI CaMOCTOSITENIbHOM paOOTHI.
[TpuMepHbIe TEMBI TOKJIAJIOB.
[TepeueHp BOPOCOB I MOATOTOBKH K 3K3aMEHY.
Meroanyeckue peKOMEHIAMH 11 00yJaroIuXCcsl 10 OCBOSHHUIO TUCIUITIIMHBI.

agrwpdE

Tecmoevie 3a0anusn no oucyuniune « IKOHOMemMpuUKa (NPOOGUHYMbBLIL YPOBeHb)» (NpUMEpPDL):

3AJTIAHUE Ne 1( - BoiOepuTE HECKOJIBKO BAPHAHTOB OTBETA)
K kiaccaM 3KOHOMETpUUYECKHX MOJIeNIell OTHOCSTCS:

BAPUAHTBI OTBETOB:

1) KOpPESIUOHHO — PErPECCHOHHBIC MOJCTH  2)  CHCTEMbI HOPMaJIbHBIX YPaBHCHUI

3) aBTOKOppEJSIUOHHBIC DYHKIIUH 4)  Mojenu BPEMEHHBIX PSIIOB

3AJAHUE Ne 2( - BoiOepuTe BapHAHTBI COTTIACHO TEKCTY 3a1aHHsI)
Y CcTaHOBUTE COOTBETCTBUE MEXKY HAMMCHOBAHUSIMU 3JICMEHTOB ypaBHeHus Y =Do+biX+e
U UX OyKBEHHBIMU 0003HAUECHUSMH:
1) mapameTtpsl perpeccun
2) oOBsICHSIOMLIAs TIEpEeMEHHast
3) oOBsCHsIEMAas MEepeMEHHAs
4) cryyaifHble OTKIIOHEHHUS

BAPUAHTBI OTBETOB:
1) Y 2) bo, b1
3) X 4) e

SBAAAHMUME Ne 3( - gpibepume ooun eapuanm omeema)
Kak Bnuser yBennueHnne oobeMa BEIOOPKH Ha BEIMUYUHY OCTATOYHON AUCTIEPCUHI
CIIy4aiiHOM BEJIMYUHBI?
BAPUAHTBI OTBETOB:
1) Hukaxk.
2) OcraTouHast JUCTIEPCHsI YBEITMIHBACTCS.
3) OcraTo4Has TUCTIEPCUs] YMEHBIIACTCSI.
4) Pe3ynbTaT 3aBUCHT OT KOHKPETHOTO BUIA CITyYalHOW BETUYHHBI.

3AJJAHUE Ne 4( - BeiOepuTe BApUAHTBI COTTIACHO TEKCTY 3a/1aHHsI)
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Y CTaHOBUTE COOTBETCTBUE MEXKY BUIOM HEIUHEHHON MOJIEIU U 3aMEHOU IIEPEMEHHBIX,

CBOJIAIIMX €€ K JUHEUHOU pEerpeccuu.

1. Y=q+bh - X+c-X?+¢s
2 Y=q- X &
3 Y=a¢b% s

yo_ 1
4. atbh-X¥tsg
BAPUAHTHBI OTBETOB:
1) Zz}l/_ 2 Z=m¥,U=mlmX
3) U=x"? 4 Z=InY

KonTenT 6aHka TECTOBBIX BaI[aHI/Iﬁ 110 JUCHHUITIIIMHE HAXOJATCA Ha Ka(beﬂpe OKOHOMHUMKH.

5. OneHno4nble MaTepHaJibl l'lpOMe)KyTO‘-IHOﬁ arrecranMm no JMCuUMIlJIMHE

5.1 DKk3amMeH MPOBOAMTCS ¢ MPUMEHEHHEM CJIEIYIOIIHX MeTOA0B (CpeCTB): B yCTHOU
dbopMe o Bompocam HiK B BuJe TecTa. Ha 3aueT BEIHOCUTCS MaTepual B 00beMe,
PEyCMOTPEHHOM paboueii mporpaMMoi yaeOHON JUCIATIINHBL.

[Tpu peanuzanuu npomexyrounoit arrectaiuu B 90/JJOT MOryT OBITh HCTIOIH30BAHBI

cnenyromue GOpMEI:

1.YctHo B IOT — B popMme ycTHOrO OTBETa HA TEOPETUUECKHIE BOIIPOCHI U PEIICHUS

3ajauu (keiica).

2. ITucemenno B CJ1O ¢ NpOKTOPUHIOM - B (hOpMe MUCEMEHHOTO OTBETA HA TEOPETUUYECKHE

BOIPOCHI U peUIeHMs 3a/1a4u (Keiica).

3. TectupoBanue B C/1O ¢ mpoKTOpUHTOM.

5.2. OneHOYHbBIE CPeACTBA A1 MPOMEXKYTOYHOI aTTecTalNu

Kommonent KOMIICTCHIIN

[TpomexyTOUHBIH/KITI0UEBO
Y MHIMKATOP OLICHUBAHUS

Kpurepnii onieHuBanus

OIIK OC-3.1

CnocoOeH npuMeHSTh
IPO/IBUHYTbIE HHCTPYMEHTAJIbHbIE
METO/Ibl SJKOHOMHYECKOT0 aHAJIN3a
IPU PELICHUU MCCIIE0BATENbCKUX
3a1aq

OIIK OC-3.2

Cnoco0OeH npruMeHSATh
IPO/IBUHYThIE MHCTPYMEHTAIbHbIE
METO/IbI S)KOHOMHYECKOTO aHAJIN3a
IPY PELICHUH MPAKTHYECKUX 3aJa4

[IpuMeHseT NpoaBUHYTHIE
MHCTPYMEHTAJIBHBIE METOJIbI
SKOHOMMYECKOI0 aHaI13a
IIpU PEIICHUH
HCCIIEN0BATENbCKUX 3a/1a4

HpI/IMeH}ICT NpOABUHYTHIC
HUHCTPYMCHTAJIbHBIC METOABI
OKOHOMMYCCKOI'O aHaJIn3a
IIpH pCHICHUHN MTPAKTHYCCKUX
3aga4d

HNHcTpyMEeHTaIBHBIA METO/
SKOHOMETPUYECKOT0 aHAJIN3a
IIPU PELLIECHUH
HCCIIEIOBATEIILCKOM 3a1aun
BbIOpaH MPaBUIBHO

HNHCcTpyMEHTaIBHBIA METO
HYKOHOMETPHYECKOT0 aHAJIN3a
IIPY PELICHNN IPAKTUUECKON
3aJlauM BHIOpAH MPaBUIBHO

OIIK OC-5.1

Crioco0O€eH UCIIOIb30BaTh
COBpEMEHHbIE HH(OPMALIMOHHBIE
TEXHOJIOTUHU U IPOTPAMMHBIC

Hcnons3yer coBpeMeHHbIE
nH(pOpPMaIMOHHbIE
TEXHOJIOTHUHU U ITPOrpaMMHBIC
CPEICTBA PU PELIEHUU

Br160op undopmanrionHoi
TEXHOJIOTUH U TPOTrPAMMHOTI0
CPEICTBA MPU PELICHUN
HCCIJIEIOBATENbCKOM 3aaun
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[TpoMexyTOUHBII/KITI0YEBO .
KomnoneHT koMneTeHumn . Kputepuii orileHnBanus
W MHIUKATOP OIICHUBAHUS
CpeZCTBa MPH PEILICHUN HCCIIEIOBATENbCKUX 33ad | OCYIIECTBJICH BEPHO
UCCIIEIOBATEIbCKHIX 33124
OIIK OC-5.2 Hcnonb3yer coBpemennsie | Beidop nnpopmanmoHHoi
CriocoOeH UCTob30BaTh WH(POPMAIIMOHHBIC TEXHOJIOTUHU U TTPOTPAMMHOTO
COBpPEMEHHbIC HH(POPMALIMOHHBIE  |TEXHOJOTHH U MPOTPaMMHBIE |CPECTBA IPU PELICHUN
TEXHOJIOTUH U TIPOTPAMMHBIC Cpe/CTBa IPHU PEIICHUU MPAaKTUYECKOH 3a/1a4u
CpeZCTBa MPH PEIICHUN MPAKTUYECKHX 3a/1a4 OCYIIECTBIICH BEPHO
NPaKTUYCCKHX 3a/1a4

TunoBbIe OIIEHOYHbIE MaTepHuaJibl HpOMe)KyTO'lHOﬁ aTrTeCTalumn

Bonpocsl Kk 3k3ameny
1. [IpeameT u 3a1a4u SKOHOMETPHUKH.

2.  DyHKIMOHANIbHAs, CTATUCTHYECKAs U PErPECCUOHHAs 3aBUCUMOCTU MEKIY IIePEMEHHBIMU.
3. OcHOBHBIE 3Talbl 3KOHOMETPUYECKOTO UCCIIEIOBAHHUS.

4.  ®opmupoBanue BbIOOpKH. [IpocTpaHCTBEHHBIC NaHHBIC, BPEMEHHBIC DPs/IbI, MaHEIbHBIC
JTaHHbIE.

5.  BrgBienne HanOosee cymecTBeHHbIX (hakTopoB. KoadduiumeHT koppensiun.

6. Cneuundukanuss wmomenu. OObscHsAeMas mepeMeHHas, (akTopbl ©  mapameTpbl
perpeccuoHHON Mojiesn. XapaKkTepHble QYHKIUU pErpeccuu.

7. Jluneiinple, HenMHEWHble MO (pakTOpaM M HEIUHEWHBIE M0 MapaMeTpaM YpaBHEHUS
perpeccun. CriocoObl TMHEApU3aLHH.

8.  Kilaccuueckas nuHelHas HOpMajbHasi pErpecCUOHHAs MOJEb.

9. T'oMOCKeIaCTMYHOCTh M IeTepOCKEJaCTUYHOCTh. ABTOKOPPEISILIUA BO BPEMEHHBIX psax.
MynbTUKOJUINHEAPHOCTD.

10. IIpumeHeHwe MeTo/Ja HAWMEHBINIUX KBAJPATOB JIJIS TMOJYYCHHS OLEHOK IapaMeTpoB
IIapHOM pPErpecCUOHHON MOJIEIIN.

11. BeiOopouHas  oOLleHKa [apaMeTpoB  perpeccMoHHOM  Moxaenu.  HecwmemieHHsle,
cocTosATeNbHbIE U 3()(PEKTUBHBIE OLIEHKU.

12. TloHsATHe TOYEYHOrO0 UM HMHTEPBAJIBHOIO MPOTHO3a OOBACHAEMONH MEPEMEHHOI.
WHTepBanpHblii MPOTHO3 CPEAHEr0 3HAYEHUS WM WHIUBUAYAIbHBIX 3HAUYEHUN 3aBHCHMOMU
IIEPEMEHHOM.

13. MHOXeCTBEHHBIN PerpecCHOHHBIN aHaJM3. PacdyeT mapamMeTpoB ypaBHEHHS PETPECCHH.

14. Onenka 3HaYMMOCTH MapaMEeTPOB ypaBHEHHsS perpeccuu mno t- xpureputo CTbIOJEHTA.
TouHOCTB OnpeseneHus napaMeTpoB.

15. Onenka kauyecTBa BOCHPOM3BEIEHHUS YpPaBHEHUEM pETPECCHU BBIOOPOYHBIX JaHHBIX.

KoaddurmenTs! gerepMuHaIyim R% u R;dj.

16. Ouenka 3HAYUMOCTH ypaBHeHHUs perpeccuu 1o F- kpurepuro ®@umepa. Ciiyyan napHoi u
MHOKECTBEHHOW PErPECCUU.

17. TloHsTHe pHIHOYHOTO MHJAEKCA. PBIHOYHAS MOJIEINb.

18. AHanu3 BTOPUYHOTO phIHKA HEABMKUMOCTUH. OCHOBHBIE (DAKTOPHI MOJIEIIH.

19. VYpaBHeHme perpeccud NpH HATUYAN KAYECTBEHHO PA3IMYHBIX TPYII CTATHCTHYECKUX
naHHbIX. DUKTUBHBIC TIEPEMEHHBIE.

20. ®opmupoBanue noptdens neHHbIX Oymar. OkugaeMast JOXOAHOCTh U PUCK TOPTders.
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21. ®opmupoBaHue mopTdens U3 HEKOPPEITUPOBAHHBIX IIEHHBIX Oymar. JlmBepcudukamms
noptdens.

22. ®opmupoBanue mnoprdens H3 JAByX LEHHBIX Oymar. Jlomyctumoe u 3ddexTuBHOE
MHOXECTBA.

23. ®opmupoBanue mopTdens U3  MOJTHOCTBIO  KOPPEIMPOBAHHBIX M IOJHOCTBIO
AHTUKOPPEJIMPOBAHHBIX LIEHHBIX Oymar.

24. ®opmupoBanue moprdens U3 ABYX IIEHHBIX OyMar Tpd HAJIMYAA OOJIUTAIWH.
Kacarenbnblii moptdens.

25. Tectol npoBepku rerepockeaactuaHoctu. Kpurepuit Criupmena. Kpurtepuit [Nonndenna-
KBanpra.

26. ABTOKOppeIHpOBaHHOCTH ocTaTKoB. Kpurepwmii lapobuna-Barcona.

27. Ormpenenenue U Kiaccu(uKanus BPeMEHHBIX PSIIOB.

28. Mopenu BpeMeHHBIX psaoB. COCTaBISIONINE MOACIH PSIOB.

29. CTauuoHapHOCTb BPEMEHHBIX psA0B. CTallMOHAPHOCTh B Y3KOM U IIMUPOKOM CMBICIIE.

30. ABTOKppelsIIMOHHAas W 4YacTHas aBTOKoppeasiuuoHHas (ynkuus. Koppenorpamma.
JlarupoBaHue psja.

31. Kpurepun npoBepKH CTALMOHAPHOCTH BpeMeHHoro psaa. Kpurepuii bokca-Ilupca u
JIpronnra-bokca.

32. Kpurepuu cepuii. Kpurepuii 3HakoB. MeananHbIii KpUTEPUU.

33. AHanuTHYecKue MoKa3aTelu JUHAMUKU. ba3ucHbIe U IeTHbIe TOKa3aTeH.

34. Mozenu aBTOperpeccumr-cKomb3siiero cpeauero. Moaens ADL(P,q).

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

36. Mogenu ckonp3siero cpeanero MA(Q).

37. Mopean ARMA(p,q).

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

39. CucreMbl OIHOBpEMEHHBIX ypaBHEHHUH. [IpuMepsl cucTeM OHOBPEMEHHBIX YPAaBHEHHH.
40. KocBeHHBII METO/I HANMEHBIIIUX KBAPATOB.

41. IlpoGnema MAECHTUPHUIMPYEMOCTH YpaBHEHUM CHUCTEMBI OTHOBPEMEHHBIX YPaBHEHUH.

42. JIByXUIaroBbIi METOJT HAMMEHBIIIUX KBAJPATOB.

43. TpexmaroBblii METOJ HAUMEHBIIINX KBAJ[PATOB.

44, Mopenu NpOrHO3UPOBaHUs OaHKPOTCTBA.

45. Mogenu nmaHenbHbIX JaHHBIX.

46. IlpuuMHHOCTB U GJIOYHAs SK30T€HHOCTb.

47. Merononorus BeKTOpHbIX aBTOperpeccuit (VAR).

48. BaiiecoBckwmii moaxoxa. Beenenue B punbptp Kanmana

49. BaitecoBckue VAR.

50. Mopnenu BpeMEHHBIX PSIOB C YCIOBHOM reTepOCKEeIaCTUYHOCTHIO

51. JIpoOHO-UHTETpUPOBAHHBIE PSIBI.

52. Henuneiinble npeoOpa3oBaHust U eIMHUYHBIE KOpHU. Ce30HHBIC €TUHUYHBIC KOPHH.

53. IlpakTHueckue BOIMPOCHl KOMHTErPAIlMOHHOIO aHajih3a HECTAllMOHAPHBIX BPEMEHHBIX
PsIOB.

54. JluHaMH4YeCKU METOJI HANMEHBIIINX KBAJAPaTOB

HIxaJia oneHUBaAHUA
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lxana 1.0yenxa cghopmuposannocmu OmoenbHuIX 1eMEHMO8 KOMNemeHyull

O0603HaveHnst ®opMyIHPOBKA TPeOOBaHUIl K cTeneH:u C()OPMHUPOBAHHOCTH
KOMIIeTEeHI[UN
Hudp. | Ounenka
3Hanus Ymenust HaBbIku
2 Heyn. OTCYyTCTBUE 3HAHUM OTCcyTCTBUE YMEHUI OTCyTCTBHE HABBIKOB
3 VY noBi. @parmeHTapHble, He | HaCTMYHO OCBOEHHOE, @®parMeHTapHOE, HE
CTPYKTYypUPOBAHHbIE HE CUCTEMaTH4ECKH CUCTEMaTHUYECKOe
3HAHUSA OCYIIECTBIISIEMOE MIPUMEHEHUE
yMEHHE
4 Xop. CdopmupoBannbie, HO | B 1menom ycmeniHoe, B nenom ycneninoe, HO
coJieprKaliue HO cojiepKallne coJieprKalliee OT/AeIbHbIE
OTJIeIbHBIE TIPOOEIBI OTJIeIbHBIE IPOOEIIBI po0OeIibl MpUMEHEHHE
3HaHUS yMEHHUE HaBBIKOB
5 Ot CdopmupoBaHHbIe CdopmupoBanHoe YcnentHoe u
CHUCTEMAaTUYECKUE yMEHHE CUCTEMATUYECKOE
3HAHUSA MIPUMEHEHHUE HABBIKOB

lxana 2. KomniekcHas oyeHka cqpopmMupo8aHHOCmMu 3HAHUL, YMEeHUll U HABbIKOS

O06o3HaueHns ®opmyMpoOBKa TPeOOBAHMI K CTeNleHH C(POPMHUPOBAHHOCTH
[Mudp. | Ouenka KOMIIeTEeHIIUHN
2 Heyt CtyneHT He UMeeT HeOOXOJUMBIX MPEACTABICHUIN O MTPOBEPSEMOM
MaTtepuaie
3HaHUA HE CTPYKTYPUPOBAHbI, HA YPOBHE OPHEHTHPOBAHMS, OOIINX
IIPEACTABICHUM.
3 VnoBn. | CTyaeHT A0IyCKaeT HETOYHOCTH, IPUBOJAUT HETOCTATOUYHO IPABUIIbHBIC

(OpMYIHPOBKH, HAPYIIAET JOTHYECKYIO MTOCIEI0BATEILHOCTD B U3JI0KEHUN
OTBETa Ha BOMPOCHI HJIK B IEMOHCTPUPYEMOM JICHCTBHUHU.

3HaHUs, YMEHUS, HABBIKU Ha aHAJUTHYeCKOM ypoBHe. KommereHuu B
11e710M c(OPMUPOBAHHBIE, HO COIEpIKAILME OTJEIbHbIE MPOOEIIBI.

4 Xop. | CTyneHT TBepa0 3HAET MaTepHall, FPaMOTHO U MO CYIIECTBY €ro U3Jaraer,
OJTHAKO JIOMYCKAET HECYIIECTBEHHBIC MOTPEITHOCTH IIPU OTBETE HA 3a/IaHHBIN
BOIIPOC WJIM B IEMOHCTPUPYEMOM JICHCTBHH.

3HaHMsl, yMEHUSI, HABBIKA HA CHCTEMHOM YpPOBHE.

CryneHt riy0oKo ¥ MPOYHO YCBOMJ MPOrPaMMHBIN MaTepual,
HCYEpIbIBAOIIIE, TOCIEA0BATEIBHO U YETKO €r0 U3J1araeT, yMeeT TECHO
5 OTtn. | yBS3bIBaTh TEOPHIO C MPAKTUKOM, CBOOOIHO CIPaBIISIETCS C 3aa4aMH,
BOIIPOCAMH M JIPYTMMH BHJIaMU IPUMEHEHUS 3HaHUH, B TOM YHCIIE IPU
BUJIOM3MEHEHUH U PEILICHUU HECTAHJAPTHBIX IPAKTUUECKUX 33724,
MIPaBHWJIbHO 0OOCHOBBIBAET NMPUHSTOE PELICHUE.

6. MeToaunuyeckue MaTepuaJbl 1J 0CBOCHUSA TUCHUIIJINHBI

MCTOHquCKHe PEKOMCHAAINH I10 pa60Te HaJl KOHCIICKTOM J'IeKI_[I/Iﬁ BO BpEMA U IIOCIIC
NPOBEIEHUS JICKIUH.

OO0yyarmumMcsi PEKOMEHIYETCS B XOJI€ JICKIIMOHHBIX 3aHATHUN BBHITIONHATH CIIEIYIOIIEE:
BECTU KOHCIICKTUPOBAHUC yqe6H0ro marepuaia, 06pamaTL BHUMaHHWEC Ha KaTCropuu,
(OpMYIHPOBKH, pacKpbIBalOIIME COJACpKAHUE TEX WM MHBIX SBICHHH M MPOLIECCOB, HAyYHbIE
BBIBOJAbI W IMPAKTHUYCCKUC PCKOMCHAAIMU 110 HUX MNPUMCHCHHIO, 3aJaBaTb IPCIIOAaBaATCIIIO
BOIIPOCHI.

[lenecooOpa3Ho B KOHCHEKTaX JIEKIHM pabodyux KOHCNEKTax (OpMHUpOBaTH MO, Ha
KOTOPBIX BO3MOXKHO JeJaTb IMOMETKH U3 PEKOMEHJIOBAHHOM JHUTepaTyphl, JONOIHSIOIINE
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MaTepuai NpOCIyIIaHHOM JIEKIIMH, a TaKKe MOJYePKUBAIOIINE 0COOYI0 BaXKHOCTh TEX MU MHBIX
MOJIOKEHUH.

MeTtoauueckre peKOMEHIallui K CEMUHAPCKUM (ITPAKTUUYECKUM) 3aHITHSIM.

Ha ceMuHapcKkuxX 3aHATHSX B 3aBHCHUMOCTH OT TEMbl 3aHSTHS BBITIOTHSIETCS MOHMCK
uH(pOpMaLlMU N0 PEIICHUI0 NMPOOJIeM, BEIpa0OTKa UHIWBUIYAIbHBIX WIH IPYNIOBLIX PEIICHUH,
peleHre 3ajad, UTOrOBOE OOCYXKICHHE C OOMEHOM 3HAHHMSMH, y4acTHE B KPYIJIBIX CTOJaX,
pa300p KOHKPETHBIX CUTyallUi, KOMaHaHas paboTa, pelieHHEe WHIUBUAYAIbHBIX TECTOB,
y4acTHUe B JICJIOBBIX UTPAX.

[Ipy MOArOTOBKE K CEMHUHAPCKUM 3aHATUSAM KaKIbli OOy4arouiuiicss AOKEH:U3YYHUTh
PEKOMEHIOBAaHHYIO YUCOHYIO IMTEPATYPY; MOJATOTOBUTH OTBETHI HA BCE BOIPOCH CEMUHAPA.—

[Ipy MOAroTOBKE K CEMUHAPCKUM 3aHITUSIM HEOOXOIUMO OOpaTHUTh BHUMAaHHE Ha BH/IBI
paboT, KoTophIe onpenencHbl 3a1anueM. CyIIeCTBEHHBIN aKIICHT JIeIaeTCs Ha YMEHUE CTYyIeHTa
BBITNOJHATh UHIWBUyaJbHbIE MMCbMEHHBIC 3a/1aHus, a TaKKe Ha paboTy CTyJdeHTa ¢ OOJbUINM
o0beMoM nH(pOpMaLUH, KaK B 3JICKTPOHHOM, TaK U B TICUATHOM BHJIC.

[Ipy MOAroTOBKE K CEMHHAPCKUM 3aHATHUSIM Ba)XKHO MpopaboTaTh Marepuan JIEKIHUH M0
KOHKPETHOW TeMe, 03HAKOMUTKCS C YKAa3aHHOW JTUTEPATypOll M BHITIOJHUTH BCE HEOOXOIUMEIC
npakTH4ecKkue 3aaaHus. JlJid CceMUHApCKUX 3aHATHHA Jy4lle 3aBECTH OTIEIbHYIO MallKy C
dairaMu WM TeTpaslb CO CheMHBIMHU JIUCTAMU IS yI00CTBA PabOTHI.

[ToaroroBka K KOHTPOJIHHBIM MEPOIPUITUSIM.

[Ipy TOATOTOBKE K KOHTPOJBHBIM MEPONPHUATHSIM OOYYAIONIMIACS JODKEH OCBOWTH
TEOPETUYECKHI MaTepuall, MOBTOPUTh MaTephall JIEKIMOHHBIX W MPAKTUYECKUX 3aHATH,
MaTepuai ISl CAMOCTOSTEILHOU PabOThI IO YKA3aHHBIM MPEIO1aBaTEIIsIM TEMaM.

CamocTtosTenbHas paboTa OCYIIECTBISETCS B BUIE U3YUCHHUSI JIUTEPATYPbI, SMIUPUUECKUX
JAHHBIX 10 MYyOJHMKAIMSIM W KOHKPETHBIX CHUTYyallld, MOATOTOBKE WHIMBHIYAJIbHBIX PpaldoT,
paboTa C JIEKIIMOHHBIM MaTepUaIOM, CAMOCTOSITEIbHOE U3YUEHUE OTJEIbHBIX TEM JUCHUIUIHHBI;
MOWCK W 0030p y4eOHOU TUTEpaTyphl, B T.4. JEKTPOHHBIX UCTOYHUKOB; HAYYHOH JINTEPATYPHI,
CIIPAaBOYHHKOB M CIIPAaBOYHBIX W3JaHUI, HOPMAaTUBHON IUTEpaTypbl U HWHOOPMALMOHHBIX
u3nanuii. llepeueHp y4eOHO-METOAMYECKOTO OOECIEUYECHHS JUIsl CaMOCTOSITEIIbHOW paloThl
00y4aromuxcs Mo TeMaM JUCIUILIUHBI IPUBECH B p.6.3.

7. Y4yeOHas1 1uTepaTypa U pecypcbl HH(POPMALMOHHO-TeIeKOMMYHUKALIMOHHOM CeTH
"HurepHer"

7.1. OcHOBHas JIMTEpaTypa

1. Dxonomerpuka / mox pen. U. U. EnuceeBoil. - YueOHUK JIsl MarucTpoB, 00y4aromuxcs
10 YKOHOM. HAIPABJICHUSIM H CHEIHATBHOCTIM - M.: FOpaidT. - 2014. - 449 c.

2. SlxosneB B.Il. DxoHOMeTpHKa. - [DnekTpoHHbIH pecype]. - M.: Hamkos u K.. 2016. -
384 c.

3. Komepon 2.K., Tpuseau I1.K., MukposkoHOMeTpHKa: METO/IbI U UX IPUMEHEHUS; KH.
1,2, M.: [lemo, 2015

4. Hocko, B. I1. Oxonomerpuka: yueOnuk: rpud J10. Kn. 2, 4. 3, 4: Cuctemsl
OJTHOBPEMEHHBIX YPaBHEHUH, TaHEIbHbIC TaHHBIE, MOJIEIIH C TUCKPETHBIMU U
OTpaHUYEHHBIMU 00bACHsEMBIMH NTepeMeHHbIMU [U. 3]. BpemenHble psiabl:
JOTIOJTHUTETbHBIE T1aBbl. Moaens ctoxactudeckoit rpanuiisl [U. 4] / B. I1. Hocko. - M.
Heno, 2011. - (Axagemudeckuii yueOHuUK). - bubnuorp.: c. 311-312, 563-566.

5. T'pun, Y. OxoHomeTrpudeckuit ananms, ku.1.2, M. : Jlemo, 2016.

7.2. JlonoTHUTEIbHAS JIUTEpaTypa

1. Kpacc M.C. MaremaTtuka it SKOHOMHUCTOB - [DnexTpoHHbiii pecype]. — CII6, [Turep,
2016. — 464c.
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2. Jeffrey M. Wooldridge (2012) Econometric Analysis of Cross Section and Panel Data,
MIT press (anekTponnbiiinoctymuepe3Ebraryhttp://site.ebrary.com/lib/ranepa)

3. Marnyc, S. P., Kareimes, I1. K., Ilepecenkuii, A. A. OxoHoMeTpuka. HauansHbIi Kypc:
yueOnuk: rpud MO / f1. P. Marnyc, I1. K. Kareimies, A. A. [lepeceukuii. - 8-¢ uzm. - M.:
Heno, 2007.- 504 c. - ISBN 978-5-7749-0473-0: 231-00.

4. BepOuk M. (2008). ITyreBoauTens 1o COBpeMEHHOM 3koHOMeTpuke. M., Hayunas kHura.

5. Kennenu II., ITyreBonuTens 1o 3xoHomeTpuke, kuuru 1 u 2 — M.: Jleno, 2016.

7.3. HopmaTuBHbBIE IPABOBbIE JOKYMEHTHI

1. TlpaBoBas cucrema «I apant-HTepHeT [DnekTpoHHbIH pecypc]. — Pexxum nocryma: http: //
WWW.garweb.ru.

2. TlpaBoBas cucrema «Koncynprantllmrocy [DnekTpoHHbIH pecype]. — Pexxum poctymna: http: //
www.consultant.ru.

7.4. UHTepHET-pecypcehl

1. DnekTpoHHbIE Y4eOHUKH EKTPOHHO-01OInoreuHoi cuctemsl (ObC) «AOyKe»
http://www.nwapa.spb.ru/index.php?page_id=76

2. HayyHo-mpakTH4eckue cTaThH 10 SKOHOMUKHU U (pruHaHCaM DiaeKTpoHHOM OnbinoTexn N/
«I'pebennukoBy http://www.nwapa.spb.ru/index.php?page 1d=76

3. Crarbu U3 KypHAJIOB U CTaTUCTUYECKUX n3AaHuil Mict Brio
http://www.nwapa.spb.ru/index.php?page_id=76

4. http://azps.ru/articles/org/ — craTbu 10 MHAEPCTBY, MCHEDKMEHTY, MOTHBAIIMN

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

Ha sTom caiite umeercst 60JIbII0€ KOJTUYECTBO CCHUIOK Ha Pa3IMYHbBIE CAlThI, COAEPIKaIINe B

CBOOOJHOM JIOCTYIIE JaHHBIE IKOHOMUYECKOW CTATHCTUKH.

6. http://www.census.gov/ipc/www/idb  MexayHnaponHas 06a3a JaHHBIX bBropo mepenucu
Hacenenust CILIA / U.S. CensusBureau -InternationalDataBase (IDB).

7. http://www.econ.kuleuven.be/gme/data.htm CraTucTuuyeckre TaHHBIC, HMCIIOJIb30BAaHHBIC B
kaure: BepOuk M. (2008). ITyreBoautens mo coBpeMeHHON skoHoMmeTpuke. M., Hayunas
KHUTA.

8. http://economist.mrsu.ru/info/kaf_statistic/poleznie_ssilki.htmlTTome3nsle cchbUTKM HA CaWTHI,
Ha KOTOPBIX MPUKIIATHON S3KOHOMHUCT MOKET HAaWTH JaHHBIE JIsl UCCIIEIOBAHUMN.

9. http://www.feweb.vu.nl/econometriclinks/slinks/Ha  sTtom caiite wuMeeTcs  Oobioe
KOJMYECTBO CCBHUIOK Ha pa3JIMYHbIE HWHTEPHET-PECYpPChl, IMOCBAILIECHHBIE HW3YYEHUIO,
pa3paboTKe U MPUMEHEHUIO YKOHOMETPUUECKHUX METO/I0B

7.5. NHble HCTOYHUKH
He ucnonb3yrorcs

8. MartepunanbHoO-TexHH4YecKasi 0a3a, HTHPOPMALMOHHbIE TEXHOJIOTHH, IPOrPAMMHOE
olecrieyeHne U HH(POPMaIMOHHbIE CIPABOYHbIE CHCTEMbI

XapakTepucTHKH ayTUTOPHI (MOMeIIeHUIi, MeCT) ISl NPOBedeHHU 3aHATHI

I[J'I}I MIPOBCACHUA 3aHATUH HCO6XO,Z[I/IMLI CTaHOapTHO OGOpy,[[OBaHHLIC y‘IC6HBIC KaOWHETHI
" KOMITIBIOTCPHBIC KIIACChI, COOTBCTCTBYIOIHUEC CAHUTAPHBIM U CTPOUTCIIBHBIM HOPMaM U
IpaBUJIaM.

Ne n/m HanmeHnoBanue
1. Crennanu3upoBaHHbIE 3aJIbl VISl IPOBEEHUS JIEKIUH:
2. CrnenunanusupoBaHHasi MeOesIb M OPICPE/ICTBA: ayIUTOPUHU
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http://site.ebrary.com/lib/ranepa
http://www.realtitul.ru/
http://www.realtitul.ru/
http://www.nwapa.spb.ru/index.php?page_id=76
http://www.nwapa.spb.ru/index.php?page_id=76
http://www.nwapa.spb.ru/index.php?page_id=76
http://azps.ru/articles/org/
http://www.economicsnetwork.ac.uk/links/data_free
http://www.census.gov/ipc/www/idb
http://www.econ.kuleuven.be/gme/data.htm
http://economist.mrsu.ru/info/kaf_statistic/poleznie_ssilki.html
http://www.feweb.vu.nl/econometriclinks/slinks/

3. Texuuueckue cpenctBa o0yueHus: [lepcoHanbHbIe KOMITBIOTEPHI; KOMITBIOTEPHBIE
MPOEKTOPHI; 3BYKOBBIC TMHAMUKH; TPOrPaMMHBIE CPECTBA, 00ECIIeUNBAIOIINE
npocMoTp Buzaeodaiiios B popmarax AVI, MPEG-4, DivX, RMVB, WMV.

Ha cemuHapckux 3aHATHSIX UCIIOJIb3YETCS CleAylollee IporpaMMHoeo0ecieueHue:

- IPOTPaMMBI, 0OeCTIeYnBaIONTNE NOCTYH B ceTh MHTepHeT (Hanpumep, «Google Chromey);
- IPOTPaMMBI, IEMOHCTPAIMH BIIE0 MaTepUalioB (Harpumep, npourpeiBarens «Windows
Media Player»);

- IPOTPaMMBI JIJIs1 IGMOHCTPALlMU U CO3/IaHus Mpe3eHTauuil (Hanpumep, «MicrosoftPower
Pointy);

- makeThl npukiIaaabix nporpamm SPSS/PC+, STATISTIKA,

- nporpammHubie kKomiutekcsl Word, Excel, TECTYHUBEPCAJL,

- ipaBoBbIe 0a3bl JaHHBIX «KoHCYIbTaHT+Y, «["apanTy», «Kogekcey», «ITanon»
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