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1. TlepeyeHb NJIaHMPYeMbIX pPe3yJabTaTOB 00y4YeHHs MO JUCHUIIHHE (MOIYJIIO0),
COOTHECEHHBIX € IVIAHUPYEMbIMH Pe3yJIbTATAMHU OCBOEHHs 00pa30BaTeIbHOII

NMPOrpaMmbl

1.1 Jucoummua b1.0.03 «OxoHoMeTpuka (MPOABHHYTHIM YPOBEHB)» OOECIEUMBAET OBIAJACHHE

CJICOYIOIMMU KOMIICTCHIUSAMU

Kon HaumenoBanue Kon HauMmeHnoBanue KOMIIOHEHTA
KOMITETCHITHH KOMIIETCHITNH KOMITOHECHTA KOMIIETCHITHH
KOMIIETCHIIUH
OIIK OC-3 Criocoben npumensaTs | OIIK OC-3.1 | Cnoco0OeH NpuMeHsTh
MPOJBUHYTHIE MIPOJBUHYTHIE
WHCTPYMCHTAILHBIC WHCTPYMEHTAIILHBIC METO/IbI
METOJIbl 3KOHOMHYECKOIO HKOHOMMYECKOTO aHau3a Mpu
aHaM3a TIPU  PEIICHUU PEIICHUHN UCCIIeIOBATEITBCKUX
MpaKkTUYECKUX U (WJIN) 3a/1a4
uccnenoBarenbckux 3agad | OIIK OC-3.2 | CiocoGeH mpuMeHsITh
MPOJIBUHYTHIE
WHCTPYMEHTAILHBIC METOJIbI
HKOHOMMYECKOTO aHalu3a MpH
pEIICHNY MPAKTHYECKHX 3a71a4

1.2 B pesynbTare OCBOCHUS TUCLUMUILUIMHBI Y CTYIEHTOB JIOJDKHBI OBITH C(OPMHPOBAHEI

OTD/TD Kon
(pu HaNUYUU KOMIIOHEHTa
npodcranaapra) | KOMIICTCHIIMH Pesynbrarel oOyuenus
npodeccruoHaIbHbIE
JICUCTBHS
OIIK OC-3.1 | na yposne snanui:
OIIK OC-3.2 | MeTombl ® QITOPUTMBI TNPHHATHS  CTPATETHUYECKUX

pelIeHU B SKOHOMHUYECKHMX CHUCTEMax; OOILIEHAyYHBIX
METO/IOB IOJIYYEHUsI HMIIMPUYECKOTO U TEOPETUYECKOTO
3HaHUSA;

0COOEHHOCTEHN M MPUHIIUIIOB MTPAKTUUYECKON peaan3anuu
YIIPABJICHUYECKUX PELIEHUN B TOCYJapCTBEHHOM U
PErMOHAIIBHOM YIIPABJICHHUH

HA YPOBHEe YMEeHUU:

KPUTHYECKH  OLICHUBATh  pEe3YyJbTaThbl, IOJy4YCHHBIC
OTEYECTBEHHBIMU U 3apyOEKHBIMU HCCIIEOBATEINISIMH,
BBISIBIIATH IIEPCIIEKTUBHBIE HAPABIICHUSI UCCIICIOBAHU;
IIPUMEHATH MUPOBO33PEHUYECKHUE IIPUHIIMIIBI B KAYECTBE
METaTEOpPHUH HAYYHOT'O MCCIIETOBAHUS

Ha YPOBHE HABbIKOE

BIaJeHUd dS(QQPEKTUBHBIMH TEOJOTUSMU B 0O0JacTu
INPUHATHS W UCIHOJHEHMs] pEIIeHUH, OIupasch Ha
3apyOEKHBIN OTIBIT;

IUTAHUPOBAHMS U OpraHU3aluK JIEATEIbHOCTH 110
CTpaTEeruyecKoMy IJIaHy




2. O0beM U MecTO TUCHUILVIUHBI B cTpyKTYype OI BO

VYuebnas mucuuruinHa b1.0.03 «Oxonomerpuka (MpoaBUHYTHIA ypoBeHB)» 1 Kypc 1
cemectp ouHoi popmbl oOyuenus, 1 kype 1 u 2 cemectp 3a0uHON (POPMBI OOYUEHHS) OTHOCUTCS
K JUCHUILTIHAM 0a30BOM YacTW HAMpaBJICHHS MOATOTOBKH (YpoBeHb maructparypsl) 38.04.01
«OKOHOMUKAy. 3HaHUS, YMEHHS U HAaBBIKH, IIOJYYCHHbIE IMPU HU3YYEHUU JAUCLUILIUHBI,
UCTIONB3YIOTCS. CTYACHTAMU TIPU BBIMOJHCHHHM BBIMYCKHBIX KBATM(UKAIMOHHBIX padoT
(MarucTepcKux AMCCepTalMii), a TaKKe B JaJIbHEUIIeH MPaKTUYECKON NesSTEIIbHOCTH.

OO01mmas TpyI0eMKOCTh JUCIUTIIMHBI COCTABIISICT 9 3a4E€THBIX eIUHUIL, 324 akaIeMUIECKIX

qacoB.

Tabauua 2

Bua pabotsl

TpynoeMKocThb
(B akajm.4acax)
Ounasi/3a0uHas HopMbI 00yUEHHUS

OO0u1asi TPy10eMKOCTh 324/324
KonTakTHas padora ¢ 130/34
npenojaBarejieM

Jlexuuu 64/16

[TpakTryeckue 3aHATH 64/16
CamocrosiTesibHas padoTa 158/277
Kontpoas 36/13
KoncyabTanuu 2/2

CDOpMBI TEKYLICTO KOHTPOJIA

YCTHBIN OMPOC/KOHTPOJIbHAS paboTa/TECTUPOBAHHE

DopMa NPOMEKYTOYHOH

3a4€T, IK3aMCEH

aTrecTaluu

KonnuecTtBo akageMU4ecKMX 4YacoB, BBIJCICHHBIX Ha KOHTaKTHYIO paboTy ¢
npernoaaBaresieM it 09HOH Gpopmbl 00yderwms, 130 ak. yacoB: JIEKIIMOHHBIC 3aHATHS — 64 axk. d.,
IOpaKkTUYeCKHe 3aHATHS — 64 ak. 4., KOHCYJbTallUs K SK3aMEHy COCTaBiIseT — 2 ak.Jaca.
CamocrosrenbHas paborta coctanisieT 158 ak. yacoB. KoHTposb — 36 ak. yacos.

KonnyectBo akageMH4yecKMX 4YacoB, BBIJICJIEHHBIX Ha KOHTAKTHYIO paboTy ¢
mperoaaBaTesieM I 3a09Hoi (GopMBbI 00yUeHHS, cOCTaBIIsIeT 34 aK. yaca: JISKIIMOHHBIC 3aHATHS
— 16 ak. 4., mpakTUYecKHe 3aHATUS — 16 ak. 4., KOHCyJIbTallUs K SK3aMeHy — 2 ak.Jaca.
CamocrostenpHas padora cocraBisieT 277 ak. yacoB. Kontpoins — 13 ak. yacos.

dopma NpoMeKyTOUHON aTTeCTalluU — 3a4eT, IK3aMEH.

VYueonas nuciummuHa b1.0.03 «OxoHOMeTpHKa (TIPOIBUHYTHIN YpoBeHB)» (1 Kypc OUHOM
(dopmbl 00ydeHHUs1) OTHOCUTCS K 00s3aTelIbHBIM JUCHMIUIMHAM 0a30BOM 4YacTHU HarpaBlICHUS
noArotoBky (ypoBeHb Maructpatypsl) 38.04.01 «OxoHOMUKAY.

«BXomHBIMU» U1 €€ OCBOEGHHMs SIBISAIOTCS 3HAHWSA, YMEHHUS M HaBBIKH, IOJyYCHHbIE
00yJaOIUMUCS B MPOIIECCe M3yYeHUS TaKUX JUCIUTUTHH Kak « Mukposkonomukay (b1.0.01, 1
Kypc), «MakposkoHomuka» (b1.0.02, 1 xypc), 49ro obOecrneynmBaeT YCHENIHOE OCBOSHUE
npoeCCHOHATBPHBIX KOMITETCHIINN. 3HAHUS, YMEHHS W HaBBIKH, IMOJyYCHHBIC TPU HM3YYCHUHU
JUCLUTUIMHBL, MCTIOJIB3YIOTCS CTYJACHTAMH IPH BBIMOJHEHUM BBITYCKHBIX KBaTH(PHKAIIMOHHBIX
paboT (MaruCTepCcKuX IUCCEpPTAInii), a TAKKE B TAIbHEHUIIIEH MTPAKTUUECKON e TeTbHOCTH.

JlucuuIuiiHa ~ MOKET ~ PealM30BbIBATbCS € NPUMEHEHHEM  JAMCTaHIIMOHHBIX
oOpa3zoBatenbHbIX TexHosnorui (manee — J10T).

JlocTyn K cuUCTeMe IUCTAHIIMOHHBIX O00pa30oBaTEIbHBIX TEXHOJOTUH OCYLIECTBISETCS
KOKIBIM  OOYYalOIIMMCS  CaMOCTOSITEIBHO € JIIOOOTO  yCTpOMCTBAa HA  TOpTale:
https://Ims.ranepa.ru.

[Taponb 1 1oruH K TMYHOMY KaOuHETY / po(dUITIO MpeA0CTaBIsIeTCs CTYACHTY B AeKaHaTe.
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https://lms.ranepa.ru/

Bce ¢opmbl Tekyiero KOHTpOJIs, MPOBOAMMEIE B CHCTEME JUCTAHIIMOHHOTO OOYYEHUS,
OIICHUBAIOTCS B CHCTEME JMCTAHIIMOHHOTO 00y4eHwus. JloCcTyn K BHAECO U MaTepHuaiaM JEKIUi
NPEJOCTABIISIETCSI B TEUEHUE Bcero cemectpa. JlocTynm K KaxaoMmy BHIY pabOT U KOJHMYECTBO
MOTBITOK HA BBIMIOJHEHUE 3aJaHUS TPEJAOCTABISICTCS HA OrPAHMYECHHOE BPEMS COIJIACHO
periiaMeHTy TUCHUILTHHBL, onyoimkoBaHHoMyY B C/1O. [IpenogaBarenb OleHUBAET BBHITIOJTHEHHBIC
oOydaromumMcst padoTel He mo3aHee 10 pabodnx JHEH Mociie OKOHYAHUS CPOKA BHIMIOTHCHHUS.

3.Conepxkanue U CTPYKTYpPa AU CHHUIIIMHBI

3.1. Cmpyxkmypa oucyunnumut
Ounasa hopma odyuenusn

Ne n/mm HaunmeHnoBanue Tem O0beM IMCHUILINHBI, Yac. ®opma
(pasaenos), Bcero KonTakTHas pa6ora odyqarommuxcss ¢ | CP TEeKyIIero
npenoaaBaTeemM KOHTPOJISt
MO BH/AAM Y4eOHBIX 3aHATHH ycrneBaeMocTu**,
NPOMEKYTOYHOH
JUIOT | JIP/AOT | II3/A0T | KCP arTecTaluu
*

Tema 1 PerpeccruonHslil aHanus.
TTapnas JIMHEWHAs
perpeccHoHHasi MOICIb.
MeTton ~ HaWMEHBIIHUX
KBaJpaToB.
DHIOr€eHHOCTh

28 6 - 6 16 VO, T, K, CP

Tema 2 Tlonyuenne TOUCUHBIX U VO, T, K, CP
MHTEPBALHBIX OIECHOK.
CaoiicTBa OLICHOK 28 6 B 6 16
MHK. Mopenu
MaHEeJbLHbBIX JaHHBIX.

Tema 3 [TokazaTenu  kadecTBa YO, T, K, CP
perpeccu.
I'eTepockeacTHUHOCTD 28 6 } 6 16
u ABTOKOPPEISIIHS
OIIMOOK.

Tema 4 OCHOBHEBIE VO, T, K, CP
perpeccuoHHBIE
moxenu. HenuneiiHble
MOJIENIN 31 ux
nuHeapuzauus. Henuneit
HEIE MOJENH 30 8 - 6 16
BPEMEHHBIX pAIOB.
Mopenu BPEMEHHBIX
pAlOB €  YCJIOBHOM
TeTePOCKETaCTUIHOCTh
10.

Tema 5 Monens VO, T, K, CP
MHO>KE€CTBEHHOM
JUHEHMHOM  perpeccuu.
O6o06mennsi  MHK. 30 6
DukTHUBHEIE

nepemeHHele. Monenu
MIPOTHO3UPOBAHUS
0aHKpPOTCTBA.

IIpoMeskyTOouHasi aTTecTalUA 3auer

Htoro 3a 1 cemectp 144 32 32 80

Tema 6 Jluneitapie
PErpeCcCHOHHBIC MOICIH 35 8 } 8 19 YO, K, CP
C HECKOJIBbKUMH




MepeMEeHHbIMH. Moenu
CTallMOHAPHBIX "
HECTAIMOHAPHBIX
BPEMEHHBIX PAIOB.
Meronponorus
BEKTOPHBIX
aBToperpeccuii (VAR).

Tema 7

CucreMbl JTUHCHHBIX
OJTHOBPEMEHHBIX
YpaBHEHUM
perpeccun.OneHka
cHUcTeM YpaBHEHHU.
IIpuunHHOCTH u
O/oyHast IK30TCHHOCTD.
Mopnenu  puHAHCOBOTO
PBIHKA.

35

19

YO, CP

Tema 8

AanTHBHBIE METOIEI
aHaJIM3a BPEMEHHBIX
psanoB. Mogenu
aBTOPETPECCUU —
CKOJIB3SIIIETO CPEITHETO.
IIporHo3upoBaHue 1Mo
mozaeinsm ARMA,
ARIMA BaiiecoBckuii
noaxo. Beenenue B
¢unbTp Kanmana
Baiiecosckue VAR.

36

20

vO, K, CP

Tema 9

uknnueckas
COCTaBIISOIIAS
BPEMEHHBIX PSIOB.
Mopenu
MIPOTHO3UPOBAHUS
cIipoca Ha TOBap.
Jpob6Ho-
WHTETPUPOBAaHHbIE
psansl. Henuueinsie
npeoOpa3oBaHus U
€MHUYHbIE KOPHHU.
Ce30HHbBIC €IMHUYHBIC
kopHu. IIpakTuueckue
BOIPOCHI
KOWHTETPAIMOHHOTO
aHaM3a
HEeCTallMOHAPHBIX
BPEMEHHBIX PSAIOB.
JluHamMuuecKui MeToI
HaNMEHbBIIIHNX
KBa/IpaToB

36

20

vO, K, CP

IIpomesxkyTOYHAs aTTECTALMA

36

IK3aMEH

Hroro 3a 2 cemecTp

180

32

32

78

Bcero:

324

64

64

2*

158

*KCP 6 06vem oucyuniutvl He 6X00Um.
**YO — yemuwouii onpoc, T — mecmupoganue, CP — 3a0anus 0 camocmosmenvhol pabomwl. K - xeiic

’ Ne n/m |

3aounan ¢hopma odyuenun

O0beM AUCHHUIIMHDI, Yac.




HaunMeHoBaHue TEM
(pa3nenoB),

Bcero

KonTakTHas pa6ora o0y4amommuxcs ¢
npernoaaBareieM
M0 BUJaM y4eOHbIX 3aHATHH

JUIOT | JIPOOT | IB3/AOT | KCP

*

CP

®opma
TeKyIero
KOHTPOJISt
ycmeBaeMoCTH**,
NPOMEKYTOYHOI
aTTecTanuu

Tema 1

Perpeccuonnslit ananus.
ITapnas JTIMHEWHAs
pEerpeccuoHHasT MOJCITb.
Meton HaNMEHBIINX
KBaJIpaToB.DHIOTEHHOC
Th

28

24

YO, T, K, CP

Tema 2

Tlonyuenue TOUEUHBIX U
WHTEPBAIBHBIX OIICHOK.
CBolicTBa OLICHOK
MHK. Monenn
MaHEeIbLHBIX JaHHBIX.

28

26

YO, T, K, CP

Tema 3

Iloka3aTrenu kauecTBa
perpeccum.
T'eTepocke1acTHIHOCTD
u ABTOKOPPEIISALIHS
OIIINOOK.

28

26

Tema 4

OCHOBHEBIE
pEerpecCUOHHBIC
moxenu. HenuneiliHble
MOJIENIN 31 1704
nuHeapuzanys. Henunei
HEIE MOJIENIH
BPEMEHHBIX pAIOB.
Monenu BPEMEHHBIX
pAlOB €  YCJIOBHOMU
TeTepOCKEAACTUIHOCTh
0.

28

24

¥O, T, K, CP

Tema 5

Monenb
MHO>KE€CTBEHHOM
JUHEHMHOM  perpeccuu.
O000IIEHHBIH MHK.
DukTUBHEIE
nepeMeHHble.  Moaenn
MIPOTHO3UPOBAHUS
0aHKPOTCTBA.

28

24

HpOMe)RyTO‘lHaS[ aTrrecranus

3auer

Hroro 3a 1

cemMecTp

144

124

Tema 6

JIuHelnbIe
PErpecCUOHHBIE MOJEIH
C HECKOJLKHUMU
epeMeHHBIMHA. Moenn
CTaIlMOHAPHBIX "
HEeCTaIlMOHAPHBIX
BPEMEHHBIX PAIOB.
Merononorus
BEKTOPHBIX
aBtoperpeccuii (VAR).

42

38

YO, K, CP

Tema 7

CucreMbl JTUHEWHBIX
OJTHOBPEMEHHBIX
YPaBHEHHUH PpErpeccuu.
Orenka CHUCTEM
YpaBHEHUH.
IIpyuunHHOCTH "
OJloYHast IK30TECHHOCTD.

42

38

YO, K, CP




Monemn  puHAHCOBOTO
PBIHKA.

Tema 8 AanTHBHBIC METOIBI VO, K, CP

aHaliu3a BPEMCHHBIX
panoB. Monenu
ABTOPETPECCUH —
CKOJIB3SIIIETO CPEAHETO.
[IporHo3upoBaHue 1Mo 42 2 2 38
mozaeinsm ARMA,
ARIMA BaiiecoBckmit
noaxox. Beengenue B
dunpTp Kammana
BaiiecoBckue VAR.

Tema 9 Hukauueckas

COCTaBJIAIONIAs
BPEMEHHBIX PSIOB.
Monenn
MIPOTHO3UPOBAHUS
cIpoca Ha ToBap.
JpobHo-
WHTETPUPOBAHHbBIE
psanel. Henuueiinpie
mpeoOpa3oBaHus U
€TMHUYHBIC KOPHH.
Ce30HHBIC STMHUYHBIC
kopHu. IIpakTuueckue
BOIPOCHI
KOWHTETPAIMOHHOTO
aHaimM3a
HECTaIlHOHAPHBIX
BPEMEHHBIX PSIOB.
JluHamMuuecKkuit MeTox
HauMEHBIITUX
KBaJpaToB

43 2 2 39

IIpoMeKyTOYHAS aTTeCTALMS 9 IK3aMeH

HUroro 3a 2 cemecTp 180 8 8 153

Bcero: 324 16 - 16 2* 277

*KCP 6 06vem oucyuniunbl ne 6X00um.
**YO — yemuwiti onpoc, T — mecmuposanue, CP — 3a0anus ona camocmosmensrhot pabomesl. K - ketic

3.2. Cooepiicanue oucuuniunsl

Tema 1. Perpeccmonnsbiii ananus. IlapHas JmHeiiHas perpeccMoHHas MoAejb. Merton
HAHMEHBIINX KBA/JPATOB. JH/IOTeHHOCTh

[IpenMeTr n 3amaum SKOHOMETPUKU. Kpyr BONpOCOB, OXBaTbIBAEMBIM KypcOM 3KOHOMETPHKH.
Otnuuue 3a7ay ONTHUMM3AIUMM U CTaTHUCTUYECKUX (IKCHEPUMEHTAIbHBIX) H3MEPEHUH B
SKOHOMHUKE. OCHOBHBIE METO/BI, UCIIOJIB3YEMBIE B SKOHOMETPHUKE, IPUMEPBI UX MPAKTUYECKOTO
npuMeHeHud. CraTucTudeckass W KOPPEJSIMOHHAs 3aBUCHUMOCTh MEXAY CIy4allHBIMU
BeIMYMHaMu. JIuHelHas perpecCMOHHas MOJelb B ciy4ae ABYX ImepeMeHHBIX. [loHsAthe
CIIy4ailHON BEIMYMHBI, IPUMEPHI CIIYYaHBIX BEJIMYUH B SKOHOMHKE. OTINYME CTATUCTUYECKOU
U KOPPEISIMOHHOW 3aBHCHMOCTEH. YCIOBHOE MaTeMaTH4YecKoe OXHIaHWe M (QYHKIUS
perpeccun. JluHeitHas M HenuHeWHasw perpeccMoHHble Mozenu. KoapduuueHT Koppensuuu.
OT00p OOBSACHAIOUMX MEPEeMEHHBIX s Cciayd4ailHoW BenuuyuHbl. CrenupuKanys MOJENH.
IIpuMeHeHre MeTo1a HANMEHBIINX KBaAPaTOB JJI OLEHKH [TapaMeTPOB PErPECCHOHHON MOJIEIN.

Tema 2. [TonnyueHue TOUEYHBIX U HHTEPBAJIbHBIX 0lleHOK. CBolicTBa oneHok MHK. Moaesan
NaHeJbHBIX JaHHBIX.




[Tony4yeHue TOUeUHBIX M UHTEPBAIBHBIX OLEHOK CIy4allHOM BEJIMYMHBI IO YPABHEHUIO PETPECCHUH.
[ToHsATHS TOUEUHOM U UIHTEPBAJILHOM OLIEHOK Cy4ailHOM BennurHbl. OLIeHKa IPYIIOBOM cpeHen
U OLICHKAa WHIUMBUIYAJIbHBIX 3HaueHU. JloBepuTenbHasi BEPOSITHOCTb U JOBEPUTEIbHBIN
uHTepBai. OlLiEHKa AMCIEPCUM JUlsl NapaMeTpOB YpPaBHEHUS PErpeccuu. |- pacnpelesieHue
CrploieHTa M 4YHCIO cTeneHed cBoboabl. HecmemieHusle, coctosTenbHble U 3(h(HEKTUBHBIE
onenku. Teopema ["'aycca — MapkoBa. OO0beM BBIOOPKH M TOUHOCTH OIICHOK.

Tema 3. Iloka3zaresn kadecTBa perpeccuu. ['eTepockeIacTHYHOCTh U ABTOKOPPeIsiUst
OIINOOK.

[TpoBepka 3HaunMOCTH ypaBHeHus perpeccuu. Koadduuument nerepmunanuu. Cnydan HaaIudus
TFeTEPOCKETACTUYHOCTH M aBTOKOppENSIHMH OmuoOoK. [IpoBepka 3HAYMMOCTH JIMHEHWHOTO
YpaBHEHUsI PETPECCMU Ha OCHOBE aHallu3a paCHpeesieHUs YyBCTBUTEIBHOCTH CIIy4ailHOM
BENTMYUHBI K (akTopy (mapamerpy) ypaBHeHUs perpeccuu. [IOHATHS TOMOCKETACTUYHOCTH W
reTepoCKeAacTUYHOCTU. [loHsATHE aBTOKOppensuMHM OMHMOOK BO BpPEMEHHBIX  psijiax.
ABTOKOppEISIITUOHHAS QYHKITHSA.

Tema 4. OcHoBHbIe perpeccioHHbIe Moeu. Hesmuneiinble MoeJ I M UX JIMHeAPU3aIUs.
HesnHeiiHble MoOIe M BpeMeHHBbIX psaaoB. Mojgeiau BpeMeHHBIX PSAI0B € YCJIOBHOM
reTepoCcKeJaCTHYHOCTHIO.

IIpocreiimne mapHbIE JMHEHMHBIE PErPECCHOHHBIE MOJEIN: MOJEIb 3aBUCUMOCTH CIpPOCa OT
JI0X0J1a, ppIHOYHASI MOJieTb. Moziellb 3aBUCUMOCTH CIIPOCa HA TOBAP OT CPEIHErO J10X0/1a CEMBH.
[IpeoOpa3zoBanre NEPEeMEHHBIX [JIsi TMPUBEICHUS HEIMHEHHOM HKOHOMHYECKOM MOJENH K
nuHenHon perpeccun. Kpupas Onrens. OueHka napameTpoB B ypaBHeHUM OHrens. [lonstue
JIOXOJTHOCTH PBIHOYHOTO MHJEKcA. [IpuMepbl phIHOYHBIX WHIEKCOB. 3aBUCHUMOCTh JOXOHOCTH
[EHHOW OyMaru OT PBIHOYHOTO HMHJEKca. ATpecCHBHbIE U OOOPOHUTENbHBIE LIEHHbIE OyMmaru.
Henunelinble perpeccuonHele mozaenu. HenuHelHble MO perpeccopaMm M HEJIMHEHHBIE 10
napameTpam MOJIEIH.

Tema 5. Mopgesab MHOKeCTBeHHOMH JInHeiHOH perpeccun. O000mennbiii MHK. ®ukTuBHBIE
nepemMeHHbie. Moesn NpOrHo3MpoBaHus 0AHKPOTCTBA.

Mozens MHOKECTBEHHOH JTMHeWHOM perpeccun. Koadduuunent nerepmunanuu. GUKTUBHbIE
nepeMmenHble. Hanmune Heckonbkux (pakTopoB B ypaBHEHUHU perpeccun. O600111eHne napHoit
JIMHENHOHN PErpeCCUOHHON MOJIECIIN Ha CIy4all MHOXKECTBEHHON PETPECCUU Ha OCHOBE METO/A
HaUMEHBIINX KBaJgpaToB. Marpuiia koBapuanuii. MatpuuHas ¢popMa 3alucu ypaBHEHHUS
MHOKECTBEHHOM nuHENHON perpeccun. Teopema ["aycca — MapkoBa. AHanu3 Bapuanuu
3aBUCHUMON nepeMeHHoi B perpeccun. Koaddunnent nerepmunannu. O600111€HHBIN METOA
HAaUMEHBIINX KBaJpaToB. Teopema AliTkeHa. JlocTynHbIN 00001IIEHHBINA METO]T HAMMEHBIIIUX
KBaJpaToB.

Tema 6. JluHeliHble perpecCMOHHbIe MOJe/]N C HECKOJbKUMHU NepeMeHHbIMH. Moaean
CTAIMOHAPHBIX M HECTAMOHAPHBIX BPEMEHHBbIX PAA0B. MeT010JI0TUSI BEKTOPHBIX
aBToperpeccuii (VAR).

JluHeliHbIe perpecCHOHHbIE MOJIENIM C HECKOJIBKUMU MepeMeHHbIMU: Mojiens Ko66a — [lyriaca,
MOJieJb pPbIHKAa HEIBMKMMOCTH B Topojie.3aBUCHUMOCTh BajJOBOIO BbIIyCKa MNPOAYKIHHU OT
00BbEeMOB  NPOU3BOACTBEHHBIX (OHAOB M Tpyno3arpar (MPOU3BOACTBEHHas (YHKIHA).
Jlorapudmuuaeckas monens Ko66a — Jlyrnaca. Monens opMupoBaHus IIeH Ha BTOPUYHOE KIITHE
B Cankr—IlerepOypre. OcHOBHBIE (haKTOpBI, OMpEIENsIoNNe IeHbl Ha kuibe. CocraBieHue
BbIOOpOYHBIX Tabmuil. CTaluMoHapHBIM M HECTallMOHApHBIM BpeMeHHble psiabl. Tect [uku —
Oymnepa. Cratuctuka Jlapouna — Yorcona. TpeHa u ce30HHas KOMIIOHEHTa BPEMEHHOTO psijia.
Wnentuduxanus BpeMEHHOTO psijia. ABTOpErpecCuoHHasi MoJieb. MoJIesb CKOJb3sIIIeN CpeTHEN.
Mogemu ARMA u ARIMA.

Tema 7. Cucrembl JHHEHHBIX OJJHOBPEMEHHbIX ypaBHeHuH perpeccuu. OueHka cucrem
ypaBHeHuii. [IpyunHHOCTH U 0J10YHASA IK30TeHHOCTh. Moaean GQUHAHCOBOI0 PbIHKA.
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CucreMbl JIMHEHMHBIX OJIHOBPEMEHHBIX PErpPEeCCHOHHBIX ypaBHeHH. CHcTeMa YypaBHEHUU
OJTHOBPEMEHHOT0 (hopMUpOBaHMs cIpoca W NpeanoxeHus. KOoCBeHHBI METOJ HAaUMEHBIINX
kBaaparoB. [IpuBenennas ¢popma CJIOY. Hemnentudunupyembie U CBEpXUACHTUDHUIIUPYESMbIS
napamerpsl. JIByxmaroseli M TpexwmaroBeli MHK. JIuHenHblE perpecCHOHHBIE MOJEIU
¢dbunaHcoBoro psiHKa. JloxonHoCTh, noptdens neHHbIX Oymar. OneHka pucka nopTdes [eHHbIX
Oymar, nuBepcuduxarms noprdens. [Torstue kacarenbHOro moprdens. OCHOBHBIE TUITBI IEHHBIX
Oymar. [loHsATHS CTOMMOCTH, IUBHUICHTOB U JIOXOAHOCTHU IIeHHOU Oymaru. MakTopsl, BIUSIOLINE
Ha JOXOAHOCTh. OXH1aeMast I0XOIHOCTh U PUCK IIeHHOM Oymaru. @opMupoBaHue ONTHMAIBHOTO
nopT¢erns eHHbIX OyMar Ha OCHOBE MPUHLUIIA MUHUMAJIBHOTO pucka. [IoHsATHS nomycTUMOro u
3P PEKTUBHOTO MHOXECTB. POpPMHpPOBAHUE ONTUMAIBHOTO MOPTQENns LEeHHBIX Oymar mpu
HAJIMYUU BO3MOXHOCTU O€3pHUCKOBOrO IMPEIOCTAaBIICHUS M ToJyuyeHus: 3aiimoB. KacaTenbHblil
noptdens HeHHbIX Oymar. Mojens 3aBUCUMOCTH JIOXOJHOCTH IIEHHOW OyMaru OT JOXOJHOCTH
KacaTenbHOro moptTdens. BolsiBneHMe HEBepHO  ONEHEHHBIX OymMar B CHTYyalluu
HecOaIaHCUPOBAHHOTO PhIHKA.

Tema 8. AmanTuBHBIE METOAbI AaHAJINU3Aa BPEeMEHHBIX Psi0oB. Moe/1u aBToperpeccum —
CKoJIb3siero cpearero. [ipornosupoBanue no moaeasasm ARMA, ARIMA. BaiiecoBckuii
noaxoja. Beenenne B puabTp Kanmana. baiiecoBckue VAR.

Monenu aBTOperpeccuu mopsaka p, CKoJIb3sIero cpeanero nopsaka q. Mogenu AP, mogenu CC,
mozaens ARMA. Mopens AP-1, AP-2, CC-1. JlarupoBanue BpeMEHHBIX psgoB. Mopaenu
HECTAIlMOHAPHBIX BPEMEHHBIX PSAAOB M HX uAeHTHU(UKaAMsA. Mojenb aBTOperpeccuu -
IPOMHTErpUPOBAHHOTO cKoJb3smiero cpeanero (APTICC (p, q, k) — moxens (ARIMA)). Monenu
PSOB, COJEPKAIINX CE30HHYIO KOMITOHEHTY.

Tema 9. Iukanyeckasi COCTABJAIIIAS BPeMEHHbIX PsiioB. Moe/iM NPOrHO3UPOBaHUS
cnpoca Ha ToBap. /[pooHo-uHTerpupoBanHbie psiabl. HeluHelinbie npeodpa3oBanus u
eqMHNYHbIe KOPpHU. Ce30HHbIE eITMHUYHBIe KOPHHU. [IpakTHYecKHe BONPOCHI
KOUHTErPAMOHHOT0 AHAJIN3Aa HECTAIIMOHAPHBIX BPEMEHHBIX PsAI0B. [{HHAMUYECKUI
MeTO0/l HAaUMEeHbIINX KBA/IPAaTOB

[lapMoHMYEeCKass COCTABISIIOIIASE BPEMEHHOTO psga. [locTpoeHWe MoJenW  Ce30HHOMN
cocrapnsitomieii. Mcnone3oBanue psga @Dypwse. ChekrporpamMma ¥ MEpPHOJOTPaMMa.
CrekTpaibHOe OKHO TBHIOKH. AJJIUTUBHAsS W MYJIbTUIUIMKATHBHAS CE30HHOCTh. TpeHII-
nuKIn4eckas coctasinstomas psaa. Merox Census I, Census Il. Mcions3oBaHue cTaTUCTHYECKIX
IIAKETOB IIPU ONPEIEICHUN CE30HHON COCTABIISIFOLIEH.

4. MaTtepuaJjbl TeKyllero KOHTPOJIsl ycleBaeMoCTH 00y4arouxcs u
(oHI OLIEHOYHBIX CPEACTB MPOMEKYTOYHOMN aTTECTALMH 10 JMCIUIIIMHE

4.1. B xone peanuszanuu nucuunjuibl 51.0.03 «9xoHoMeTprKa» HCHOJIB3YIOTCS
cJIeAyole MeTOAbl TEKYIIero KOHTPOJISl YCIIeBAeMOCTH 00y4aloInXCs:

— TP TIPOBEJICHUH 3aHATHH JICKIIMOHHOTO THUIIA: YCTHBIN OIMpPOC;

— IIpY IIPOBEJICHNUHU 3aHATUH CEMUHAPCKOI0 TUIIA: YCTHBIA ONPOC, KEIC, TECTUPOBAHUE;

- IPY KOHTPOJIE CAMOCTOSITEIIHLHOM pabOTHI CTYIEHTOB: MPOBEPKA CAMOCTOSITEIHBHBIX Pa0doT.

Ha 3ansaTusix s pelieHrs BOCIUTATENbHBIX U YUeOHBIX 33/1a4 IPUMEHSIOTCS CIISIYIOIINe

(GbOopMbI MHTEPAKTHUBHOW PabOTHI: TMATIOr0-AUCKYCCUOHHOE OOCYXKIEHHE MPOoOIeM, TOUCKOBBII
METOJ, MCCIICIOBATCILCKUI METO/I.

Tema (pa3aedn) MeToabl TeKyLIEro KOHTPOJIS
yCIeBAeMOCTH

Tema | Perpeccuonnsiii ananus. [lapras nuHenHas
perpeccuoHHast MoJelb. MeTo1 HauMEHbIINX VYO, T, K, CP
KBaJpaTOB. DHJAOT€HHOCTh
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Tema 2 ITony4yeHue TOUEUYHBIX U VO, T, K, CP
MHTEpBaIbHBIX OlICHOK. CBolicTBa oieHok MHK.
Moy rmaHeNIbHBIX JaHHBIX

Tema 3 Iloka3arenn kayecTBa perpeccum.
['eTepockenacTUYHOCTD U ABTOKOPPEIISIIUS
OIINOOK.

Tema 4 OCHOBHBIC PErPECCUOHHBIC MOJICIIH. VO, T, K, CP
Henuunelineie Mogenu U ux

nuHeapu3auus. HenmHeHpie MOIEI BPEMEHHBIX
psanoB. Mojienu BpeMEHHBIX PSIIOB C YCIIOBHOM
reTEePOCKETACTUYHOCTBIO.

Tema 5SMonens, MHOKECTBEHHOM JIMHEHHON
perpeccun. O606mennsiii MHK. ®uktuBHbIC
nepemMeHHbIe. Mojeny MporHO3uPOBAHMS
0aHKpOTCTBA.

Tema 6 JIuHeiiHble perpecCUOHHbBIC MOJIETH C
HECKOJIbKUMU IepeMeHHbIMU. Mojenu
CTAallMOHAPHBIX U HECTAIIMOHAPHBIX BPEMEHHBIX VO, K, CP
pAroB. MeTo1010rusl BEKTOPHBIX aBTOPErpPEeCCU
(VAR).

Tema 7Cucrembl TMHEHHBIX OJJHOBPEMEHHBIX
ypaBHeHu# perpeccun.OneHKa CUCTEM YPaBHEHHUH.
[TprunHHOCTD 1 6JI0YHAs HK30IM€HHOCTh. Mozaenu
(MHAHCOBOI'O PHIHKA.

Tema 8 AnanTuBHbBIE METO/BI aHAJIU3A

¥O, K, CP

Tema 8 AnmanTuBHBIC METObI AHATIN3a BPEMEHHBIX YO, K, CP
pAnoB. Mojienu aBTOpETrpecCHi — CKOJIB3SIIETO
cpennero. [IpornosupoBanue no mojeinsiMm ARMA,
ARIMA .baiiecoBckuii moaxos. Beeaenue B GuimbTp

Kanmana
baiiecoBckue VAR.
Tema 9 [uknumyeckas CoCTaBIISIOIIAS

BPEMEHHBIX pA0B. Moeny NpOrHo3upOBaHUs
cipoca Ha ToBap. J[poOHO-UHTErpUpOBaHHBIE PSIIIBI.
Henuneiinble npeoOpa3zoBaHus U €IUHUYHbBIE
KOpHH. CEe30HHBIE €AUHUYHBIE KOPHHU.
IIpakTHueckue BOIpOCh KOMHTETPALMOHHOTO
aHaJIM3a HECTALMOHAPHBIX BPEMEHHBIX PSI0B.
JlnHaMU4YecKnii METOJl HAMMEHBIINX KBaJPaTOB

4.2. Mamepuanvl meKyuiezo KOHmMponA ycneeaemocmu
Tunoevie oyenounvie mamepuanvi no memam 1-9

TecToBBIC 3aaHNS.

3amanus A CaMOCTOSITENIbHOM pabOTHI.

[Tepedyersr BOMPOCOB IS IOJTOTOBKH K DK3aMEHY.

MeTtonudeckue peKOMEHAAINH TSI 00YJaIOIIUXCS TI0 OCBOSHHUIO JUCIIUILTAHBI.
Keiicnl.

Bomnpocs! g5 yetHOTO ompoca.

ook wdE

3aoanusn ona camocmosmenvHoil padomut




3aoanue 1.

1. PacckaxkuTe 0 METOJIaX MOCTPOCHHUS MOJETEH U crieu(pUKALUN €€ CUCTEMaTHIECKOH YacTH.

2. Uro Takoe MyIbTUKOJIMHeapHOCTh. Kakue MeToapl oOHapyKeHUs MYJIbTHKOJIMHEAPHOCTH
Be1 3HaeTE?

3. Kak mpoucxoaut omeHka mapaMeTpoB MoJesIel 1 UX JHarHOCTHKA?

4. Kakum 00pa3oM B MOZEIH UCTIOIB3YIOTCS Ka4yeCTBEHHBIE OOBIICHSIOINE TIepeMeHHbIe?

5. Kak mpoucxomuT cenekmuss Mojeledl W BBHIOOpP MOJENH C ONTUMajJbHOW KOMOMHalmeu
MPEIUKTOPOB?

6. Cdopmynupyiite npeanocsuiku MHK.

3aoanue 2.

1. B uem cyTh MeTO/A INIABHBIX KOMIIOHEHT M KOT/Ia OH MPUMEHSETCS?
2.  Kak npoucxoauT BEIOOP KOJMYECTBA TIIABHBIX KOMITOHEHT?
3. Kak npou3BoauTCs OIIEHKA YPOBHS HH)OPMATUBHOCTH TJIABHBIX KOMIIOHEHT?

3aoanue 3.

1. Kakue 5SKOHOMMYECKHE 3aJaud, SKOHOMETPUYECKOE MOJEIUPOBAHHE  KOTOPBIX
npejoiaracT IpUMEHEHUE MOJIEIeN ¢ AUCKPETHOM 3aBUCUMOM ITEpEMEHHOM?

2. Kaxkoif MeToJ] ucIoib3yeTcs 7Sl OLICHKH [apaMeTpoB Moiesiei OMHapHOro BeIOOpa?

3. KakoBeI HeZJOCTATKN JTMHEWHOHN BEPOSTHOCTHOW MOICITIU?

4. Ha ueM OCHOBaH TeCT OTHOLIEHUS IPaBIOI0100us?

3aoanue 4.

1.Kakune maHHble SIBISIOTCS HaHEIbHBIMU?

2.B 4eM CyIHOCTbh METO/1a B3SITUSI Pa3HOCTEI?

3.Kakne Moienn mpUMEHSIOTCS [T aHAIM3a MTAHETbHBIX JTAHHBIX ?

4. Kak mpou3BOAT OIICHUBAHUE TTaPaMETPOB MOJCIH ¢ PUKCHUPOBAHHBIMU 3 dhekTamu?

5.KakoBa posib HHCTPYMEHTAJIbHBIX MIEPEMEHHBIX B OLICHUBAHUN MOJEIICH 110 MaHEIbHBIM
TaHHBIM?

Bonpocwl ona ycmnozo onpoca (npumeput)

IIpenmeT u 3a1a4M IKOHOMETPHUKH.

Kpyr BonpocoB, oxBaTbIBaeMbIif KypCOM S3KOHOMETPHKH.

Otnuuue 3a1a4 ONTUMHU3AINN U CTATUCTUYECKUX (SKCIIEPUMEHTAIBHBIX ) H3MEPEHUI B 3KOHOMHUKE.
OCHOBHbIE METO/IbI, UCTIOIb3yEMbIE B SKOHOMETPUKE, IPUMEPHI UX MPAKTUYECKOTO MTPUMEHEHHSI.
CraTuctuyeckas ¥ KOppesIIHOHHAS 3aBHCUMOCTh MEX/y CITyJaiHbIMHU BETHYHHAMHU.

JluHeiiHas perpecCHOHHAs MOAENb B Cllyyae ABYX [EPEMEHHBIX.

[lonsiTHe ciyyailHOM BETMYMHBI, IPUMEPHI CITyYalHBIX BEJIMYUH B 3KOHOMUKE.

OTn4re CTaTUCTUYECKON M KOPPETSAIIMOHHON 3aBUCHMOCTEH.

YcioBHOE MaTeMaTHYECKOE OKUAAHUE U (YHKIUS PETPECCHH.

0. JluneiiHas ¥ HEMMHEWHAsT PETPECCUOHHBIE MOJIEIIH.

1. Koaddumment koppenannu.

12. OT160p OOBACHSIOIUX TIEPEMEHHBIX ISl CTyYaliHOW BETUYHHBI.

13. Crnenudukanus MoIeIH.

14. ITpuMmeHeHNEe METOJa HAMMEHBIIIIX KBAAPATOB JIJIS1 OTICHKH TTapaMETPOB PETPECCHOHHON MOJIEIIH.
15. Ilony4eHre TOUeYHBIX U HHTEPBATBHBIX OIIEHOK CITy4YaifHOH BETMYHHBI IO YPABHEHUIO PETPECCHH.
16. [loHATHS TOYEUHON ¥ MHTEPBAJIBLHOM OLICHOK CIy4aiiHON BEJTMYMHEI.

17. OueHka rpynmnoBoi cpeaHei U OlleHKa HHINBUYaTbHBIX 3HAYCHUH.

18. JloBepuTelibHAS BEPOSITHOCTD M IOBEPUTEITHHBINA HHTEPBAII.

19. Ouenka nucnepcuit s mapaMeTpoB YPaBHEHUS PETPECCHUHU.

20. T- pacnipenenenue CTBIOJICHTA U YUCIIO CTETICHEH CBOOOIBI.

RBowoo~Nook~whE
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21. HecmernieHHbIC, COCTOSTENbHBIE U 3(DPEKTUBHBIC OIICHKH.

22. Teopema 'aycca — MapkoBa.

23. O06beM BBIOOPKH U TOYHOCTH OIICHOK.

24. TIpoBepka 3HAYMMOCTH ypaBHEHHUS PETPECCHH.

25. KoadummeHT nerepMuHaIniumg.

26. Ciiyyan HAJIMYHS TE€TEPOCKEAACTUIHOCTH M aBTOKOPPEISIIIUY OLIHOOK.

27. IIpoBepka 3HAUYMMOCTH JIMHEHHOTO YpaBHEHHsI pErpecCCMM Ha OCHOBE aHalln3a
pacripesieieHus] YyBCTBUTEJIBHOCTU CIy4alHOM BeIMUYMHBI K QakTopy (mapamerpy)
YPaBHEHHSI PETPECCHH.

28. TToHATUS TOMOCKETACTUIHOCTH M TETEPOCKEAACTUYHOCTH.

29. [NoHsATHE aBTOKOPPEIISIMUA OMTHOOK BO BPEMEHHBIX Psijiax.

30. ABTOKOppeISIIMOHHAS (DYHKIIUS.

Tecmoevie 3a0anusn no oucyuniune « IKOHOMemMpuKa (NPOOGUHYMbBLIL YPOBeHb)» (Npumepbl):

3AJTIAHUE Ne 1 (BbiOepuTE HECKOJIBKO BApUAHTOB OTBETA)
K kiaccaM 3KOHOMETPUYECKHX MOJIeNIell OTHOCSTCS:

BAPUAHTBI OTBETOB:

1) KOpPESIIUOHHO — PErPECCUOHHBIC MOJICTH  2)  CHCTEMbI HOPMaJIbHBIX YPaBHCHUI

3) aBTOKOPPEIAUOHHBIC PYHKIIUU 4) Mojenu BPEMEHHBIX PSI0B

3AJJAHMUE Ne 2 (BoiOepuTE BApUAHTHI COTTIACHO TEKCTY 3a1aHHsI)
Y CTaHOBUTE COOTBETCTBUE MEXK/Iy HANMCHOBAHHMSIMH DJIEMEHTOB ypaBHeHuUs1 Y =bo+biX+e
U UX OYKBEHHBIMU 0003HAYCHUSMHU:
1) mapamertpsl perpeccun
2) OOBACHSIOIIAS IIEPEMEHHAs
3) oObscHsIEMAas EpEeMEHHAs
4) cryyaifHble OTKIIOHEHHUS

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

3AJIAHUE Ne 3 (svi6epume ooun sapuanm omeema)
Kak Bnuser yBenndyenne oobeMa BHIOOPKH Ha BETUYUHY OCTATOYHON AUCTIEPCUU
CITy4aitHOM BETMYUHBI?

BAPUAHTBI OTBETOB:
1) Hukaxk.
2) OcraTouHast JUCTIEPCHsl YBETMIHBACTCS.
3) OcraTo4Has TUCTIEPCUs] YMEHBIIACTCSI.
4) Pe3ysibTaT 3aBUCHT OT KOHKPETHOTO BH/IA CITyYaifHOW BEINYNHBI.

3AJIAHUE Ne 4 (Bb1OepuTe BapUaHThl COITIACHO TEKCTY 3aJaHUs)
YcTaHOBHUTE COOTBETCTBUE MEXAY BUIOM HETUHEWMHON MOJEIIHN M 3aMEHON MEPEMEHHBIX,
CBOJSIIUX €€ K JINHEWHOU PErpeCcCuu.
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Vog+b-X+c-X%+¢

Y=q- X &
V=¢-b% ¢
4,
BAPUAHTHBI OTBETOB:
1
) Z== 2)
¥
3 U=x? 4) Z=Inv¥

KonTenT 6anka TECTOBBIX BaI[aHI/Iﬁ 110 JUCHHUITIIMHE HAXOJATCA Ha Ka(beﬂpe OKOHOMHMKH.

Keiicol no oucyunaune «Ixonomempuka (npoosuHymulii ypoeeHs)» (npumepbol):

Keiic 1

CocraBuTh CHEUU(PHUKALMIO MOJAETH MAKPOIKOHOMHUKH. OKOHOMUYECKUH OOBEKT — 3aKpbITas
HalMOHAJbHAsA SKOHOMHUKA. Ee cocTosiHMe B TeKyleM Nepuoje t ONUCHIBACTCS EPEMEHHBIMH: Yt —
ypoeenbs BBII, Ct — notpebnenue, It — unBecTunmmu, Gt — rocynapcTBeHHbIE pacxofbl. Tpedyercs,
OpUMEHsIsT  YeThlpe TpUHIOMNA  cHenu(UKAMH  SKOHOMETPHUUECKHMX  MOJENel, COCTaBHUTh
ceun(UKalMI0 MaKpPOMOJIENH, IPU COCTaBICHUHM KOTOPOH YYeCTh CIEAYIOIIHE SKOHOMHYECKHE
YTBEP)KACHUS: a) TeKylllee MOTpebIeHne 00bIACHIETCS aBTOHOMHBIM MoTpedsieHreM u ypoBHeM BBIT
B MpEIBIAyIIeM Iepuojie, Bo3pacTasi BMECTe ¢ HUM, HO C MEHBIIEH CKOpOCThIO; 0) BETHMYMHA
WHBECTHUIIMHA TIpsIMO TpornopnuoHanbHa mnpupocty BBII 3a mpenmmectByrommii miepuom; B)
rOCYJapCTBEHHBIE PACXO/bI BO3PACTAIOT C MOCTOSHHBIM TEMIIOM pOCTa g; I') TeKyulee 3Hauyenrne BBII
€CTh CyMMa TeKYIIUX YPOBHEW MOTpeOIeHN s, HHBECTHIUI U TOCYIAPCTBEHHBIX PACX0I0B.

Keiic 2.

BeIMOTHUTE OIEHKY MOXOJHOCTH KOMMIAaHMKM A ais MOMeHTa t = 3, mpH KOTOPOM JOXOJIHOCTH
komnanuu B npunumaer 3naduenue X3 = (0,07. IlocTpouTh JOBEpUTEIbHBIE HHTEPBAJIBI ISl OLIEHOK
CPEAHEro M MHAMBUIYaJIbHOTO 3HAYCHUH TOXOAHOCTH.

5. OueHo4HbIe cpecTBA A/ MPOMEKYTOYHOI aTTeCcTAllNU
5.1 Dx3aMeH NPOBOAUTCS ¢ IPUMEHEHHEM CJIeYIOLIMX MeTO10B (CPeICTB):
[TpomesxyTouHas arTecTanus NPOBOAUTCSA B popMe coOeceJoBaHuUs IO BOIIPOCAM.

[Ipu peanuzauun npomexyrouHoi arrecrauuu B OO/[OT Moryr ObITh HCHOJIB30BaHbBI
cnenyromue GOpMBI:

1.¥ctHo B JIOT - B popme ycTHOro OTBETa Ha TEOPETUUYECKHE BOIMPOCHI M PEHICHUS 3aJayu
(xeiica).

2. ITucemenno B CJ/IO ¢ mpokTopuHTOM - B (pOpME MUCHMEHHOTO OTBETa Ha TEOPETHYECKUE
BOIIPOCHI U pelIeHus 3a1a4n (Keiica).

3. TectupoBanue B C/IO ¢ mpOKTOpHUHTOM.

5.2. OueHo4YHbIE CpeACTBA AJIsI IPOMEKYTOYHOM aTTeCTAllul
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KoMmmnoneHt KOMIICTCHIIMHN

ITpomexyTOYHBIN/KII0YeBOH
HHIUKATOP OLlCHUBAHHUS

Kpurepnuii onenuBanuns

OIIK OC-3.1
CrocobeH
MIPOJIBUHYTHIC
WHCTPYMCHTAJIbHBIE ~ METOJIbI
SKOHOMHYECKOTO aHallu3a MPHU
PEIICHUH HCCIIEeI0BATEIIbCKUX
3a7a4

IIPUMCHATH

OIIK OC-3.2
CrocobeH

MIPOJIBUHYTHIC
WHCTPYMCHTAJIbHBIE  METOJIbI
SKOHOMHYECKOTO aHallu3a MPHU
pEIICHNY TPAKTHYECKHX 3a1a4

IIPUMCHATH

IIpumensier IIPOJBUHYTBIC
UHCTPYMEHTAJIbHBIE  METOZBI
HSKOHOMHYECKOIO aHajau3a IpU
PELICHUU HCCIIEN0BATEIbCKUX
3a1a4

[Tpumenser MIPOABUHYTHIE
WHCTPYMEHTAJIbHBIE ~ METOJbI
HKOHOMHMYECKOTO aHaju3a MpH
pEIICHUHU PAKTUYECKUX 3a]1a4

NHCTpyMEHTAIBHBIA ~ METOJ
HSKOHOMETPHYECKOIO aHalIu3a
pu peleHun
UCCJIEIOBATENIbCKOM  3alauu
BbIOpaH MPaBUIHHO

TunoBble OlleHOYHbIE MaTepHuaJibl IIpOMG)KyTO'—lHOfI arTrecranmumn

BOl'lpOCbI K 3K3aMEHY

1.  IIpenmer u 3agauMl SKOHOMETPUKH.
2.  DyHKIHMOHAIBHAS, CTATUCTHYECKAS M PETPECCHOHHAs 3aBUCUMOCTH MEXIY TIePEMEHHBIMU.
3. OcHOBHBIE 3Talbl 3KOHOMETPUYECKOTO UCCIEIOBAHHUS.
4.  ®opmupoBanue BbIOOpKH. IIpocTpaHCTBEHHBIE NaHHBIC, BPEMEHHBIC DPs/Ibl, MaHEIbHBIC

JaHHBIC.

5.  BrgBienne HanOosee cyecTBeHHbIX (hakTopoB. KoadduumeHT koppensiun.

6. Crernudukarus

MOJENH.

OObsacHseMast INEPEMECHHas,

perpecCHOHHON MOACNU. XapaKTepHbIe PYHKIIUU PETPECCUU.
7. JluneiiHble, HeNMMHEWHbIE MO (akTOpaM M HEIWHEHHBIE TO MapaMeTpaM YpaBHEHUSA
perpeccun. CriocoObI JIMHEApU3aIiu.
8.  Kuaccuueckas nuHeitHass HOpMalibHasl PErPeCCUOHHAs MOJIEIb.

9. I'oMOCKe1aCTUYHOCTh M FeTEPOCKEAACTUYHOCTh. ABTOKOPPEJSILIUSA BO BPEMEHHBIX pslax.

MynbTHKOIITUHEAPHOCTD.

dakTopel U MapameTpsl

10. TlpuMeHeHHE METO/1a HAMMEHBIINX KBAIPATOB JIJIS IIOTYYCHHSI OTICHOK TTapaMeTPOB MTAPHOM

PErpecCUOHHON MOJIEIIH.
11.
1 2 EeKTUBHBIE OIICHKH.
12. Tlonsartue

TOYCYHOI'O nu

HHTCPBAJILHOI'O  IPOTrHO3a

00BICHIEMOT

Bri6opouHas onieHKa napaMeTpoB perpeccCuoHHON Mosienu. HecMelieHHbIe, COCTOSATENbHbIE

IIEPEMEHHOM.

I/IHTepBaJ'ILHHﬁ MMPOrHo3 CpeaAHCro 3HAaUYCHUA W HWHIAUBUAYAJIBbHBIX 3HAYEHUH 3aBUCHUMOM

IIEPEMEHHOM.

13.  MHokKecTBEeHHBIN perpecCHOHHbIN aHanu3. PacueT mapaMeTpoB ypaBHEHUS perpeccuu.

14. Onenka 3HaYMMOCTH MapaMETPOB ypaBHEHHUS perpeccuu 1o t- kpureputo CTblOJEHTA.
To4HOCTb OnpeseseHns napaMeTpoB.
15. Omnenka kayecTBa BOCHPOM3BEIEHHUS YpPaBHEHUEM pETPECCUU BBIOOPOYHBIX JaHHBIX.

KoadduimenTs! gerepMuHaIym R% u R;dj.

16. Ouenka 3HAYMMOCTH ypaBHEHHUs perpeccuu 1o F- kpurepuro @umepa. Crnydan napHoi 1

MHOKECTBEHHOW PErPECCUH.

17. Tlonarue peIHOYHOTO UHACKCA. PEIHOYHAS MOJIEIb.
18. Amnanu3 BTOPHUYHOTO PhIHKA HEIBIKUMOCTU. OCHOBHBIE (PAKTOPHI MOJIEIH.

19. VpaBHeHuWe perpeccHy NpH HAIMYUH KAYECTBEHHO PA3UYHBIX TPYIIT CTATHCTUYCCKUX
JaHHBIX. OUKTUBHBIE IEPEMEHHBIE.

20.

®opmupoBanue nopTdens HeHHbIX Oymar. OxunaeMast J0X0IHOCTb U PUCK MOPTdes.
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21. ®opmupoBaHue mopTdens U3 HEKOPPEITUPOBAHHBIX IIEHHBIX Oymar. JlmBepcudukamms
noptdens.

22. ®opmupoBanue mnopTdens u3 IBYX IEHHbIX Oymar. Jlomyctumoe u 3ddekTruBHOE
MHOXECTBA.

23. @opmupoBaHue mnoprdens U3  MOJHOCTBIO  KOPPEIUPOBAHHBIX M MOJHOCTBHIO
AQHTUKOPPEJIMPOBAHHBIX [IEHHBIX Oymar.

24. ®opmupoBanue mopTdens U3 ABYX IEHHBIX OyMar npu Haau4duu oosmranuid. KacarenbHbrit
nopTQens.

25. Tectol npoBepku rerepockeaactTuaHoctu. Kpurepuit Criupmena. Kpurtepuit [Nonndenna-
KBannra.

26. ABTOKOppenupoBaHHOCTH ocTaTkoB. Kpurepuii lapouna-Barcona.

27. Ormpenenenue U Kiaccu(uKanus BPEMEHHBIX PSIJIOB.

28. Monenu BpeMeHHBIX psaA0B. COCTaBISIONINE MOAEIHU PSIOB.

29. CTaunoHapHOCTh BPEMEHHBIX psA0B. CTallMOHAPHOCTH B Y3KOM U IIMUPOKOM CMBICTIE.

30. ABTOKppensiMOHHAs M 4YacTHas aBTOKoppensauuoHHas ¢ynkuua. Koppenorpamma.
JlarupoBanue psna.

31. Kpurepuu mnpoBepkH CTallMOHAPHOCTH BpeMeHHoro psnga. Kpurepuii boxca-Ilupca u
JIpronnra-bokca.

32. Kputepun cepuii. Kpurepuii 3HakoB. Me1naHHbIA KPUTESPUH.

33. AHanuTHYecKue MoKa3aTelH JUHAMUKU. ba3ucHble U IeTHbIe TOKa3aTeH.

34. Mopenu aBTOpErpecCuu-CKob3sIIero cpeanero. Moaens ADL(p,Q).

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

36. Mogenu ckonp3siero cpeanero MA(Q).

37. Mogaenu ARMA(p,q).

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

39. CucreMbl OTHOBPEMEHHBIX ypaBHEHUH. [IpuMepsl cucTeM OHOBPEMEHHBIX YPAaBHEHHIA.
40. KocBeHHBII METO/1 HAMMEHBIIINX KBaIPaTOB.

41. TlpoGnema MIeHTH(PHUIUPYEMOCTH YpaBHEHHH CUCTEMBI OTHOBPEMEHHBIX YPaBHEHUH.

42. JIByXUIaroBblii METOJl HAUMEHBIIIUX KBaJPaTOB.

43. TpexmaroBblii METOJ HAUMEHBIIINX KBAJ[PATOB.

44, Mopenu NpOrHO3UpOBaHUs OaHKPOTCTBA.

45. Moenu naHeIbHBIX JaHHBIX.

46. IlpuuMHHOCTB U GJIOYHAs K30TE€HHOCTb.

47. Metononorusi BeKTopHbIX aBToperpeccuii (VAR).

48. baitecoBckuii moaxoa. Beenenue B punptp Kanmana

49. baitecoBckue VAR.

50. Mopenu BpeMEHHBIX PSAJIOB C YCIOBHON TeTepOCKeIaCTUYHOCThIO

51. JIpoOHO-MHTErpUPOBAHHBIE PSIBI.

52. Henuneitnple mpeoOpa3zoBaHus U eqUHUYHbIE KOpHU. CE30HHBIC SAMHUYHBIC KOPHH.

53. IlpakThueckue BOMPOCH KOMHTErPAIIMOHHOTO aHajn3a HECTAIlMOHAPHBIX BPEMEHHBIX
PSIOB.

54. JluHaMH4YeCKU METOJ HAaUMEHBIINX KBAJAPaTOB

Ikana oueHNBaHUA

Ha ounenky «3auTeHo0» CTyIEHT JOJDKEH IPOIAEMOHCTPUPOBATh YMEHHE OPHUEHTHPOBATHCS B
OCHOBHBIE€ TE€HJICHLIUU Pa3BUTHUS COBPEMEHHOM DKOHOMMUYECKOW MBICIU M UCIOJIb3Yys OTIMYHbIE
NIPEJAMETHBIE 3HAHWs, OIPENENSTh HAINPaBICHUS 3KOHOMHMYECKOTO PAa3BUTHS TIOCYJIapCTBa,
BJaJi€eT KYyJbTypOoH 53KOHOMHUYECKOIO MBIIIJICHHS, CIIOCOOHOCTh K OOOOIIEHMIO, aHalu3y,
BOCHPUATHIO MH(GOpPMalIMK, MOCTAHOBKE €U U BBHIOOPY MyTeH ee JAOCTH)KEHUS; CIIOCOOHOCTH
TBOPYECKHU OCMBICIIMBATh YUEOHBII MaTepHa, 1eMOHCTPUPYET BHICOKUI YPOBEHb IMOATOTOBKH K
KOKJIOMY  3aHATHIO, TPOSBISIET TBOPYECKYH)  AaKTUBHOCTb, MOJET  YCTAaHABJIMBAaTh
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MCXKIIPECAMETHEBIC CBA3H, a TAKXKE U3JIaracT BbIBOABI U MIPEIJIOKCHH, IIPaBUJIIBHO OTBECYACT HA BCC
AOMOJIHUTCIIBHBIC BOIMPOCHI, OTBCT AOJI’KCH OBITh JIOTUYHBIM H IIOCICI0BATCIBbHBIM.

Ha ounenky «He 3auTeH0» CTyJIEHT HE MPOJAEMOHCTPUPOBAT YMEHUE TBOPUYECKU OCMBICINBATH
y4eOHBII MaTepuall, U3J1araTh ¥ UCIOJIb30BaTh IIPEIMETHbIE 3HAHUS, IPE/ICTABICHUE O NIPEIMETe
MaKpO’KOHOMHKH, METO[aX MO3HAHUS, 3HAKOMCTBA C 0a30BBIMU SKOHOMUYECKHMHU KaTETOPUIMHU
U MaKpO’KOHOMMYECKMMH MozenssMu. He MoOXeT H3JI0KUTh BBIBOABI M INPEIJIOKHUThH
pexomeHanuu. He npaBuiibHO OTBEUAET HA BCE JOIOJIHUTEIBHBIE BOIIPOCHI.

Ha onenky «OTJIM4YHO» CTYAEHT JOJDKEH IPOJAEMOHCTPUPOBATh YMEHHE OPHUEHTHPOBATHCS B
OCHOBHBIC TEHJCHIUN Pa3BUTHs COBPEMEHHON SKOHOMUYECKON MBICIM U UCHONIb3Ys OTIMYHbIE
IPEIMETHbIE 3HAHMS, OIPENEIATh HANpPaBIEHUS SKOHOMMUYECKOTO pAa3BUTUS TOCYAAapCTBa,
BJaJ€eT KyJbTypOH 53KOHOMHMYECKOI'O MBIIUICHHS, CIIOCOOHOCTh K OOOOILIEHMIO, aHau3y,
BOCTIPHATHIO MH(POPMAIIUK, TIOCTAHOBKE LIEJIH M BBIOOpPY MyTeH ee JOCTHXKEHHs; COCOOHOCTD
TBOPYECKHU OCMBICIIMBATh YUE€OHBII MaTepHa, 1eMOHCTPUPYET BBICOKUI YpOBEHb IMOATOTOBKHU K
KOKIOMY  3aHATUIO, [POSIBISIET  TBOPYECKYIO  aKTUBHOCTb, MOXET  yCTaHaBIUBAaTh
MEXIIPEIMETHBIE CBSA3U, a TAKXKE U3JIaraeT BHIBOJIbI U MPEAJIOKEHHUS, TPAaBIIIBHO OTBEYAET Ha BCe
JIOTIOTHUTEIIbHBIE BOIPOCHI, OTBET AOKEH OBITH JIOTMUHBIM U MTOCIEA0BATEIbHBIM.

Ha onenky «Xopomo» CTyA€HT JAOJDKEH MpOJEeMOHCTPUPOBATh yMEHUE u3jiaraTb W
UCIIOJIb30BaTh IPEJIMETHbIE 3HAHUS, CHELHUAJIbHbIE 3HAHUS [0 JPYTUM SKOHOMHYECKHM MU
o0mieo0pa3oBaTesIbHbIM ~ JUCLHUIUIMHAM;  CIIOCOOHOCTh ~ CaMOCTOSATENIBHO  OLIEHHUBATh
3P PEKTUBHOCTD TEX MM WHBIX SKOHOMHUYECKUX PEIICHUH; aJanTupOBaTh yUeOHBI MaTeprai K
KOHKPETHBIM CUTYAILMsIM IPU aHAJIM3€ MaKPOIKOHOMHUYECKON MOJIMTHKH TocyaapcTsa. Bmecre ¢
TEM, HE BIIOJIHE IIPAaBUJILHO OTBEYAET HA BCE JOINOJHUTENIbHbBIE BOIIPOChl. OTBET HE OTIMYAETCS
JIOTMYHOCTBIO U MOCIIEI0BATEIBHOCTBIO.

Ha onenky «YI0Bi1eTBOPUTENbHO» CTYIEHT JIOJDKEH HMMETb IPEJICTaBICHHE O IpEAMETe
MaKpO’KOHOMMKH, METOJ1aX MO3HAHUsI, ObITh 3HAKOM € 0a30BBIMH 3KOHOMUYECKMMHU KaTerOpUsIMHU
U MaKpOSKOHOMHMYECKMMHU MOJEIsIMH. B Toxke BpeMsi HE MOXET IpaMOTHO JeJaTh BHIBOJBI U
IPEeUIOKUTh peKoMeHAaluK. He BroiHe npaBuiIbHO OTBEYAET Ha BCE JONOIHUTEIbHbIE BOIIPOCHI.
OTBeT He 0TIINYAETCSI IOTUYHOCTBIO U TIOCTIE10BATENbHOCTBIO.

Ha onenky «HeynoBiaeTBOPpHTEIBHO» CTYIEHT HE IPOJAEMOHCTPUPOBAI YMEHUE TBOPUYECKU
OCMBIC/IBAaTh y4eOHBIM MaTepuaj, u3JlaraTb U HUCIHOJb30BaTh IMPEIMETHBIE 3HAHUS,
IpeJCTaBiIeHue O MpeAMeTe MaKpOIKOHOMHMKH, METOJaX IO3HAHMs, 3HAKOMCTBA C 0a30BBIMHU
HKOHOMHUYECKUMHU KaTErOpHsIMH M MaKpOIKOHOMHUYECKUMHU MojensiMu. He MoXeT H3I0XHUTh
BBIBOJBI M TNPEUIOKHUTH pEKOMEHAAUMH. He NpaBUIBHO OTBEUaeT Ha BCE JOIOJHUTEIbHbBIE
BOIIPOCBHI.

6. MeToauyeckne yKazaHus il 00y4aIOUIUXCS 10 OCBOCHHUIO U CIIUIIJIMHBI

MeToauuecKkue PECKOMEHIAIMHA 110 paﬁoTe HaJl KOHCIIEKTOM JIEKIMH BO BpEMA U
mocJje NMMpoBeICHUA JICKIUU.

OOyyarommMcsi peKOMEHAYETCSl B XOJI€ JISKIMOHHBIX 3aHSTHUH BBHIIOJHSTH CIEAYIOIIEe:
BECTU KOHCIICKTUPOBAHUEC yqeGHoro Matcpualia, 06pa1uaTL BHUMAaHHUC Ha KaTCropuu,
(OpPMYITHPOBKH, PACKPHIBAIOIINE COJACP)KAHUE TE€X WM WHBIX SBICHUH M MPOIECCOB, HAYYHBIC
BBIBOJAbI W IMPAKTUYCCKUC PCKOMCHAAIMU 110 HUX MNPUMCHCHHIO, 3aJaBaTb IIPCIOJaBaATCIIIO
BOIIPOCHI.
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[lenecooOpa3HO B KOHCIIEKTaX JIEKIMA pabOYMX KOHCHEKTax (OpPMHUPOBATH IO, HA
KOTOPBIX BO3MOXKHO JCJIaTb IIOMCTKH U3 peKOMCHIIOBaHHOfI JIATCPATYPhl, AOIOJHAOIINC
MaTepuai NPOCIyIIaHHOM JIEKIIMH, a TAaKXKe MOTYePKUBAIOIINE 0COOYIO BaXKHOCTh TE€X MU MHBIX
MOJI0KEHUH.

MeToauuyecKue PCKOMEHIAINHN K CEMUHAPCKUM (HpaKTI/I‘le(!KI/IM) 3aHATHAM.

Ha cemmHapckux 3aHATHSX B 3aBHCUMOCTH OT TEMBI 3aHSTHS BBIOJIHSICTCS TOUCK
nH(pOpMaLlMU IO PEIICHUI0 NMPOOJeM, BEIpa0OTKa UHIWBUIYAIbHBIX WIH IPYNIOBBIX PEIICHUH,
pelIeHne 3a/1a4, UTOrOBOE 00CYKICHHE ¢ 0OMEHOM 3HAHUSIMH, YIaCTHE B KPYTJIIBIX CTOJIAX, pa3doop
KOHKPETHBIX CHUTYalllil, KoMaHJIHas paboTa, pelleHHe HWHIUBUAYAIbHBIX TECTOB, ydacTHUE B
JIEJIOBBIX UTpax.

IIpy mOATrOTOBKE K CEMUHAPCKUM 3aHATHUAM KaXXIbl 00Yydaroluiics AOIKEH: M3Yy4UTh
PEKOMEH/IOBAaHHYIO Y4eOHYIO JIUTEPATypy; MOATOTOBUTH OTBETHI HA BCE BOIIPOCHI CEMHHAPA.

HpI/I MMOATOTOBKEC K CEMHUHAPCKHUM 3aHATUAM HGO6XOIII/IMO 06paTI/ITI) BHHMAaHHUEC Ha BHUJbI
pa60T, KOTOPBIC OIIPCACIICHBI 3aIaHUCM. CYIHGCTBCHHbIﬁ AKICHT ACJIaCTCA Ha YMCHHUEC CTYACHTA
BBITIOJIHATG MHAUBUAYAJIBHBIC TMCbMCHHBIC 3aJIaHUA, a4 TAKKC Ha pa60Ty CTyACHTA C 0OIBIINM
00BeEMOM I/IH(1)OpMaI_II/II/I, KaK B 9JICKTPOHHOM, TaK U B IICYATHOM BHAC.

[Tpu MOATrOTOBKE K CEMUHAPCKHM 3aHITHUSM Ba)KHO MPOpabOTaTh MaTepHall JICKIHHA 110
KOHKPETHOW TeMe, 03HAKOMUTKCS C YKAa3aHHOW JUTEPATypOl M BHITIOJHUTH BCE HEOOXOIUMEIC
npakTU4YecKue 3aanusl. [Jis1 CEeMUHAPCKUX 3aHATUH JIydIlle 3aBECTH OTICIIBHYIO MAaIKYy ¢ paitiamu
WJIU TETPaJlb CO CbEMHBIMU JIUCTAMU JUTsl y100CTBa pabOTHI.

IMoaroToBKa K KOHTPOJIbHBIM MEPONPUATHAM.

HpI/I IMOATrOTOBKEC K KOHTPOJIbBHBIM MCPOIIPUATUAM O6y‘l@.I-OH.[PIﬁCH JOJDKCH OCBOMTH
TeopeTI/I‘IeCKI/II\/'I Marcepurall, IMOBTOPHUTbL MaATCpUal JICKIUOHHBIX MW MMPAKTHYCCKUX 33H$ITI/II\/'I,
MaTepuall 1Jisa CaMOCTOSTEIbHON pa6OTLI I10 YKa3aHHBIM IIPpEHIoAaBaTCIIAM TEMaM.

CaMocTosTenbHast paboTa OCYIIECTBISETCS B BUIE H3YUEHUS TUTEPATYPhI, IMITUPUIECKIX
JAaHHBIX 110 Hyﬁ]’[HKaHHfIM N KOHKPCTHBIX CHTyaHHﬁ, MOATOTOBKEC MHAUBHUAYAJIbHBIX pa60T, pa60Ta
C NIEKIIMOHHBIM MaTEepPUAIOM, CAMOCTOSTEIHHOE H3yYeHUE OTACTbHBIX TEM AUCIUIIINHBL, TOUCK U
0030p y4eOHOHl suTeparypbl, B T.4. 3JEKTPOHHBIX HMCTOYHHMKOB; HAY4YHOH JIUTEpaTyphl,
CIIPAaBOYHHKOB M CIIPAaBOYHBIX W3JaHUI, HOPMAaTUBHON IUTEpaTypbl U HWHOOPMALMOHHBIX
n3nanuii. llepeueHbp y4eOHO-METOAMYECKOTO OOECTICUYECHHS JUIsl CaMOCTOSITEIbHOW paloThl
00y4aromuxcs Mo TeMaM JUCIUIUIMHEI PUBEJEH B p.6.3.

HaumenoBaHue TeMbI

WM pa3jena Bomnpocsl 1J151 caMONPOBePKU

KBaJIpaTOB. SHHOFGHHOCTL

JUCHHUIIUHBI
Perpeccuonnsnii  anamu3. | CrtaTucTHueckass W KOPPENSMIIMOHHAs  3aBUCHMOCTh  MEXAY  CIIyd9alHBIMH
[Mapnas nuHelHas | BenuunHaMmu. JIMHelHass perpeccHOHHas MOJAENIb B CIydae [BYX INEPEMEHHBIX.
perpeccuonHas  Mopenb. | [loHaTue ciaydaliHON BEIMYHMHBL, IPUMEPHI CIIy4alHBIX BEIUYMH B 3KOHOMUKE.
Merton HaUMEHBIINX

[lonyyenue TOYEUYHBIX U
HWHTEPBAILHBIX OILIEHOK.
CpoiictBa oneHoxk MHK.

OrneHka rpynnoBoi cpeiHel U OLleHKa MHIUBHUyadbHbIX 3HAUECHUIL.
JloBepuTenbHas BEPOATHOCTD U JJOBEPUTENBHBINA HHTEpBal. OLEHKa JUCTIEPCHI TS
11apaMeTPOB YPAaBHEHUS PEPECCHU.
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Mopaenu HaHEeJIbHBIX

JIAHHBIX.

INoxa3zarenu kauyectBa | Koapduuument nperepmuHanmu. Cioydad HaJdu4Msi TeTEPOCKEAACTHYHOCTH H
perpeccuu. aBTOKOppensiuuu  ommOoK. IIpoBepka 3HAYMMOCTH JIMHEHHOTO ypaBHEHUS

I'erepockenacTUUHOCTh U
ABTOKOPPEJISIIUS OIIHOOK.

perpeccud Ha OCHOBE aHalW3a pAacCHpeleNieHUs YyBCTBUTEIBHOCTH CIlydaifHOMN
BEJNUYUHBI K (hakTOpy (IIapaMeTpy) ypaBHEHHs pErpeccuu

OCHOBHBIE PETPECCUOHHBIE
MOJCIH. Henuneiinsle
MOJEITH " UX
nuHeapusanys. Henuneitn

bl MOJENH BPEMEHHBIX

PAIOB. Monean
BpEMEHHBIX pAIOB c
YCIIOBHOM

TeTCPOCKECAACTUIHOCTBIO.

[IpeoOpa3oBaHue IEpEMEHHBIX IS TPUBEICHHUS HETMHEIHOW SKOHOMHYECKOM
MOJIeNH K JIMHelHo# perpeccuu. Kpusas Jurens. OueHka napaMeTpoB B
ypaBHEHUH DHIEIIS.

Mopnens MHOXECTBEHHOU
JINHEWUHOU perpeccun.
O0600I11IeHHBII MHK.
OUKTUBHBIE TIEPEMEHHBIE.
Mopenu nporHo3upoBaHus

Mogzenb MHOKECTBEHHOM JTMHENHHO# perpeccun. KoadduimenT nerepmuHanym.
dukTHBHBIE TIEpeMeHHbIe. Hanmnune HecKoNbKuX (pakTopoB B YpaBHEHUH
perpeccuu.

OaHKpPOTCTBA.

JluneiiHble JIvHeWHBIC peTrpecCHOHHBIE MOJIETH C HECKOIBKUMHE NIepeMEeHHBIMU: Mozenb Ko6ba
perpeccnoHHble Mozenu ¢ | — Jlyriaca, Mozenb PbIHKA HEABHKMMOCTH B TOpPOAE.3aBHCUMOCTD BaJlOBOTO
HECKOJIbKUMHU BBIITyCKa MPOAYKIMN OT 00hEMOB IIPON3BOJCTBEHHBIX (DOHIOB M TPY03aTpat
nepeMeHHbBIMA.  Mogenu | (mpousBoacTBeHHas ¢pyHKnwms). Jlorapudmudeckas monens Koboa — Jyrmaca.
CTaIMOHAPHBIX u

HECTallMOHAPHBIX

BPEMEHHBIX PsLIIOB.

Merononorus BEKTOPHBIX

aBToperpeccuii (VAR).

Cucrembl nauHeHbIX | CHCTEMBI IMHEHHBIX OJIHOBPEMEHHBIX PErPECCHOHHBIX ypaBHeHui. Cucrema
OJTHOBPEMEHHBIX ypaBHEHHI OZHOBPEMEHHOTO (POPMUPOBAHUSI CIIpOca U NpeuioxkeHus. KocBeHHbIN
ypaBHEHUI METO]] HAUMCHBIIHX KBaaApaToB. [IpusencHuas ¢popma CJIOY.

perpeccuu.O1neHKa cucTeM
ypaBHeHuH. [IpuauHHOCTH
n OJoYHas 3K30T€HHOCTH.
Mogenn (uHAHCOBOTO
pBIHKA.

Heunnentudunupyemplie U cBepXuaeHTHOUIMPYEMbIE TapaMeTphl. [IByXIIaroBblii u
tpexuaroseiiit MHK.

AaNITUBHBIE METOIBI
aHaM3a BPEMEHHBIX
panoB. Moaenu
aBTOPETPECCUH —
CKOJIB3SIIETO CPETHETO.
IIporunosuposanue 1o
mozeinam ARMA,
ARIMA .BaitecoBckuii
moxxon. Beenenue B
¢mreTp Kanmana
Baitecockre VAR.

JlarnpoBaHne BPeMEHHBIX PsIIOB. MoJIeNl HeCTallMOHAPHBIX BPEMEHHBIX PAIOB U
nX UICHTUPUKAIL. MoJIellb aBTOPErPECCHH - TPOMHTETPUPOBAHHOTO
CKOJIB3AIIET0 CPETHETO

Huxnmmaeckas
COCTaBIIAIOIIAS
BPEMCHHBIX PSJIOB.
Monenu
MIPOTHO3UPOBAHUS CIIPOCa
Ha ToBap. JIpobGHO-
WHTETPUPOBAHHBIC PSIBI.
Henuneitasie
npeoOpa3oBaHus U
eIMHUYHBIC KOPHH.
Ce30HHbIC €TUHUYHBIC
kopHu. [IpakTHyeckue
BOIIPOCHI

TlapMoHuYeckast coCTaBIAIONIas BpeMEHHOTO psina. [locTpoeHne Moenn Ce30HHOM
cocraBirttoniei. Mcmons3zoBanue psaga Oypre. CriekTporpaMMa U eproIorpaMma.
CrnekrpanbHoe OKHO ThIOKH.
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KOMHTETPallOHHOTO
aHaJu3a HECTALIMOHAPHBIX
BPEMEHHBIX PSI/IOB.
JvnHamuueckuiit Mmeton
HaUMEHBIINX KBaJIpPaTOB

Memoouueckoe obecneuenue camocmoameibHol padomaol

dnekmpouno-oopazoeamenvhsie pecypcol Ha caiime Hayunou ouoauomeku C3UY PAHXul C

1.

2.

3.

4.

(http://nwipa.ru)
DJIeKTPOHHBIE YYEOHUKH DJIEKTPOHHO-OMOmmoreyHo cucrteMbl (OBC) «AibOyke»
http://www.nwapa.spb.ru/index.php?page_id=76
DJIeKTpOHHBIE YYECOHMKH DJIEKTPOHHO-OMOmmoreyHo cucrembl (OBC)  «Jlanby»
http://www.nwapa.spb.ru/index.php?page_id=76
DIIeKTPOHHBIE Y4eOHUKHU 3JICKTPOHHO-OMOIMOTEYHOM CHUCTEMBI (BBC)
«IPRbooksy»http://www.nwapa.spb.ru/index.php?page_id=76
DNEeKTPOHHbIE YUeOHUKHU AIEKTPOHHO-0nOarnoreunoi cucremsl (ObC) «tOpaiit»

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

5.

6.

7.

Hay4Ho-npakTHYecKue CTaThy 10 SKOHOMHUKE U (huHaHCaM DJIeKTPOHHOM Onbmmorexu W1
«['pedbennukon» http://www.nwapa.spb.ru/index.php?page_id=76

Cratbu u3 KYPHAJIOB u CTaTHCTUYCCKUX U3JTaHUI Hct-Brio
http://www.nwapa.spb.ru/index.php?page_id=76

Awnrnosseranabie pecypesl EBSCO Publishing: moctym k MynsTHaIHCIHIITHHAPHBIM
MOJHOTEKCTOBBIM 0a3aM JaHHBIX PA3JIUYHBIX MUPOBBIX HU3aTEIbCTB M0 OU3HECY,
9KOHOMHUKE, (prHAHCAM, OyXTaITepCKOMY YUeTy, TYMaHUTAPHBIM U €CTECTBEHHBIM
o0acTsM 3HaHUH, pedepaTaM U TOJTHBIM TEKCTaM ITyOIMKaWi 13 HAYIHBIX 1 HAYYHO—
MOMYJISIPHBIX )KYPHAJIOB.

Emerald eJournals Premier - kpymHeiiiiee MUPOBOE H31aTEILCTBO,
CHeHUATM3UPYIOLIeecs Ha JICKTPOHHBIX JKypHaJIaX U 0a3ax JIaHHBIX 10 SKOHOMHKE U
MEHEKMEHTY.

7. Y4eOHas quTepaTypa u pecypcbl HH(POPMALMOHHO-TEJIEKOMMYHUKAIIMOHHOW CeTH

"UnrepHer"

7.1. Ocnosnasn numepamypa

DKOHOMeTpUKa [ DIEKTPOHHBIN pecypc] : yueOHUK A OakanaBpuaTta U MarucTpaTrypsl /
[M.U. EnuceeBa u ap.] ; mox pea. .M. Enuceesoit ; C.-IletepO. roc. S5KOHOM. YH-T. -
OnexkTpoH. gaH. - MockBa : IOpaiit, 2018. - 449 c. : wn. - TekcT: 3IEKTPOHHBIH. -
URL: https://urait.ru/book/CAD31DD6-D5BC-4549-B1C1-

729B90A8BEG5B/ekonometrika. - Pexxum goctyma: aist aBTOpH3HP. TOJIb30BaTeNeH

7.2. /lononnumensnasn numepamypa

babemko JI.O. DxoHOMeTpHKa U 3KOHOMETpudyeckoe Monenupoanue B Excel u R :
yuebnuk / JI. O. ba6emko, 1. B. Opnosa. - Mocksa : UH®PA-M, 2021. - 300 c. : ui. -
Tekcr: snektponssni. - URL: https://znanium.com/catalog/document?id=366932. -
Pexxwm noctyna: st aBTOpU3HP. TIOTB30BaTEICH

BypasneB A.M. Dxonomerpuka : yueOHoe mocobue / AWM. Bypasnes. - 4-e¢ u3nanue,
aeKTpoHHOE. - Mocksa : Jlabopatopus 3HaHmiA, 2021. - 163 C. - TeKcT: IMEKTPOHHBIH. -
URL: https://e.lanbook.com/book/176458%cateqory=1029. - Pexum pocryma: mus
aBTOPU3HUP. MOJIB30BATENEH
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http://www.nwapa.spb.ru/index.php?page_id=76
http://www.nwapa.spb.ru/index.php?page_id=76
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https://znanium.com/catalog/document?id=366932
https://e.lanbook.com/book/176458?category=1029

3. DxoHoMeTpuKa (MPOABUHYTHIN ypoBeHB). COOPHUK 3adaHUN U KEHCOB JJIs MTPAKTUUECKHUX
3aHATUI: Meroauyeckue ykazanusi / E.A. bnunosa, O.A. Ky3neunoBa; MuHHCTEpCTBO
HayKd W BhIcIIero obpazoBaHusi Poccuiickoii ®enepanun, CaMapcKkuii yHUBEPCUTET. —
Camapa: UznarensctBo Camapcekoro yausepcutera, 2020. — 1 CD-ROM (1,2 M6). — 3arm.
C TUTYIL. 3KpaHa. — TeKCT: 31eKTPOHHBIM.

7.3. Hopmamuenuie npasosvie 00KymeHmul
1. TlpaBoBas cucrema «I"apanT-UHTEepHET» [ DNeKTpOHHEIH pecypc]. — Pexxum gocryma: http:
Il www.garweb.ru.
2. TlpaBoBas cucrema «Koncynprantllmrocy [DnekTpoHHbIN pecype]. — Pexxum goctyna: http: //
www.consultant.ru.

7.4. Humepnem-pecypcot

1. DraeKkTpoHHbIE y4eOHUKHU 3IEKTPOHHO-O0nbmmoreunoit cuctemsl (ObC) «AiOyke»
http://www.nwapa.spb.ru/index.php?page_id=76

2. HayyHo-mpakTH4eckue cTaThH 10 SKOHOMUKHU U (pruHaHCaM DiaeKTpoHHOM OnbimoTexn 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 1o MMAEPCTBY, MCHEDKMEHTY, MOTHBAIIMA

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

Ha sTom caiite umeeTcst 601bI10€ KOJTUYECTBO CCHUIOK Ha PAa3IMYHBIEC CAlThI, COAEpIKAIINE B

CBOOOJTHOM JIOCTYIIE JAaHHBIE SKOHOMHUYECKOH CTaTHCTUKHU.

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

7. http://www.econ.kuleuven.be/gme/data.htm CraTucTudyeckre TaHHBIC, HMCIIOJIb30BAaHHBIC B
kaure: BepOuk M. (2008). IlyreBoauTens mo coBpeMeHHOH skoHOMeTpuke. M., Hayunas
KHUTA.

8. http://economist.mrsu.ru/info/kaf_statistic/poleznie_ssilki.ntmlIITone3nsle cChbUTKM HA CaWTHI,
Ha KOTOPBIX MPUKIATHON S3KOHOMHUCT MOKET HAaWTH JaHHBIE JIsl UCCIIEIOBAHUMN.

9. http://www.feweb.vu.nl/econometriclinks/slinks/Ha  sTtom caiite wuMeeTcs  OobIIOE
KOJIMYECTBO CCBUIOK HA PA3JIMYHBIE HHTEPHET-PECYPCHI, IIOCBALICHHBIE HW3YYEHHUIO,
pa3paboTKe U MPUMEHEHUIO YKOHOMETPUUECKHUX METO/I0B

7.5. UHBIE HCTOYHUKH
He ucnons3yrorcs

8. MartepunanbHoO-TexHH4YecKasi 0a3a, HTHPOPMALMOHHbIE TEXHOJIOTHH, IPOrPAMMHOE
ol0ecrieyeHre 1 HH(POPMALIMOHHBIE CIPABOYHbIE CHCTEMBbI

Kypc Bkmtouaer mcnonb3oBaHue nporpaMMmHoro odecrieueHust Microsoft Excel, Microsoft
Word, Microsoft Power Point a1 HOArOTOBKM TEKCTOBOTO W TaOIMYHOrO Marepuaia,
rpaduyecKux UIUTFOCTPALU.

Mertoabl 00yueHHUs MpeanojaraloT HCHOJIb30BaHWE HH(OPMAIIMOHHBIX TEXHOJOTHM
(KOMITbIOTEpHOE TECTUPOBAHUE, IEMOHCTPAIIUS MYIbTUMEIUNHBIX MAaTEpUAIIOB).

3aneiictBoBaHbl VHTEpHET-CEpBUCHI U 3JIEKTPOHHBIE pecypchl (ITOMCKOBBIE CHUCTEMBI,
JJIEKTPOHHAs MouTa, NpodeccHoHalbHble TeMaTHUYeCKHe 4YaThl U (OPYMbI, CUCTEMBI ayAHO U
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BUZCO KOH(MEPEHIWI, OHJAWH OJHIMWKJIONEANH, CIPABOYHUKH, OUOIMOTEKH, JIIEKTPOHHBIE
yueOHbIC U Y4eOHO-METOUYECKIE MAaTEPHUATIBI).
JlonyckaeTcsi IPUMEHEHHE CUCTEMBbI JUCTAaHIIHOHHOTO O0YYCHUSI.
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