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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 | CnocoOeH mpuMeHsITh

MIPOJIBUHYTHIC MPOJIBUHYTHIC HHCTPYMEHTAIbHBIC

WHCTPYMEHTAJIbHBIE METO/Ibl 5KOHOMHUYECKOTO aHan3a

METOIbI [IPH PEIICHUN UCCIIEIOBATEITBCKUX

SKOHOMHYECKOTO 3aj1au

aHaJlu3a TPHU PEUICHUH

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

HCCIIeIOBATEIIECKUX MIPOJIBUHYTHIC HHCTPYMCHTAIbHBIC

3a1a4y METO/Ibl SKOHOMHUYECKOTO aHaln3a
IIPH PEIICHUY MPAKTHYSCKHX 3a71a4

OIIK OC-5 | Cnocob6en ucnonbzoBath | OIIK OC-5.1 | CnocobeH ucnoiab30BaTh

COBPEMEHHBIC COBpEeMEHHBIC HH()OPMAIIMOHHBIC

nH(pOpPMaLIMOHHbBIE TEXHOJIOTUH U MPOTrPAMMHBIE

TEXHOJIOTHH u CPEICTBA TIPU PEIICHUN

MPOrpaMMHBIE CpPEICTBa MCCJIEIOBATENbCKUX 3a/1a4

npu peleHuu

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

HCCIIeIOBATEIILCKUX COBpEeMEHHBIC HH()OPMAIIMOHHBIC

3a1a4y TEXHOJIOTUH U MIPOTrPAMMHBIE
CPEJICTBA TPU PEIICHUN
MPAKTUYECKHX 3aa4

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

Kon
KOMIIOHEHTa PesynbTarsl 00ydeHus
KOMIIETCHITIH
OIIK OC-3.1 | na yposHe 3nanuii:
OIIK OC-3.2 | MeTonbl U ANTOPUTMBI IPHHATHUSI CTPATETHUECKUX PEIICHHH B YKOHOMHYECKIX

CHCTEMaX;
TEOPETUUECKOTO 3HAHNS,

oO0IIeHayYHBIX

METO/IOB

MOJIYYCHH A OMIINPUICCKOTO )51

0COOEHHOCTEH U IMPUHIIUIIOB HpaKTquCKOﬁ pea3aliui YIIpaBJICHUYCCKHUX
peHIeHI/Iﬁ B IOCYJApCTBCHHOM U PETrMOHAJIBHOM YIIPABJICHUUN

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 YPOGHEe 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 auctuiuinHa b1.0.03 «OkoHOMeTprKa (POJBUHYTHIN YPOBEHB)» OTHOCHTCS K
JUCIUTIIIMHAM 0a30BOM YacTH HaIpaBJCHHUs IMOATOTOBKHM (ypoBeHb Maructparypbl) 38.04.01
«OKOHOMHKa». 3HaHWSA, YMEHHS W HAaBBIKM, IIOJyYCHHbIE MPHU HU3YUYECHUH JIUCLUUIUINHBI,
UCIONB3YIOTCS CTYAGHTaMU TIPU BBIMOJHEHUHU BBIMYCKHBIX KBaJU(UKAIMOHHBIX padoT
(MarucTepckux AMccepTalmii), a TakKe B JaJIbHEHIIEH IPAaKTUYECKOU NEATEIbHOCTH.

OO0mast TPYJOEMKOCTh JTUCHUILIMHBI COCTaBIAET S 3adeTHbIXx exauHui, 180
aKajgeMu4eckux JacoB. Jucrumnnuna yntaercs B 1 cemectpe 1 Kypca o ounoit popme o0ydenus
u Ha | Kypce 1o 3a04HO (hopme OOydCHHS.

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

Bun pabotst TpynoeMkocTsb TpynoeMkocTsb
(B akaj.gacax) (B akazg.yacax)
ouHast (popMbI 0OyUEHHS 3a04Hast POpPMEI 0OyIEHUS
OO0 as TPY10eMKOCTh 180 180
KonrakTHasi padoTa ¢ nmpenoaaBarejieM 66 20
Jlexkuuu 32 6
[IpakTudeckue 3aHATUSA 32 12
CamocrosiTesbHast padoTa 78 151
Konrpoas 36 9
KouncyabTanus 2 2
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 HWHCTPYMEHTAaMH OLEHKA W IPOTHO3UPOBAHHS
(MHAHCOBO-?PKOHOMUYECKUX PHUCKOB. « IKOHOMETpPUKA (IPOABUHYTHIH YpOBEHB)» OTHOCUTCS K
YUCIy JAWCHUIUIMH 1O BBIOOPY, KOTOpas BKIIOYEHA B OCHOBHYIO HpPOTpaMMy IOATOTOBKH
MarucTpoB 10 HAIIPABICHUIO « DKOHOMHKA.

JlocTyn K cucTteMe JIUCTaHIMOHHBIX 00pa3oBaTelIbHBIX TEXHOJIOTUH OCYLIECTBISAETCS
KaXIbIM  OOYyYaloIMMCS  CaMOCTOSITENIbHO € JIIOOOro  ycTpoiicTBa Ha  mopTane:
https://Ims.ranepa.ru/. Tlapoab u JOTMH K JHYHOMY KaOWHETY / TpOQHI0 MPEIOCTaBIACTCS
CTYACHTY B JICKaHaTe.

Bce ¢opmbl Tekymero KOHTPOJIS, TPOBOJUMBIE B CHCTEME JUCTAHIIMOHHOTO OOy4YeHHS,
OILICHUBAIOTCSI B CHCTEME JMCTAHIIMOHHOTO 00y4eHwus. JOCTyn K BHIEO W MaTepHuajaM JIEKIUi
IPEIOCTABIISETCS B TEUEHUE BCero cemecrpa. JlocTynm K KaxaoMmy BUIYy pabOT M KOJMYECTBO
IOMBITOK Ha BBHIMOJHEHUE 3aJlaHMsl MPEJOCTaBIAETCS Ha OrPAaHUYEHHOE BpEMs 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 AMCHUAIINHbBI
3.1. CTpyKTYypa AUCUUIINHBI
Ounasn opma odyuenusn

Ne /i

HaumeHnoBaHue TeM (pa3ienos),

O0beM TUCHUILIUHBI, Yac.

Bcero

KonrakTHasi padora
o0yuarommxcsi ¢
npenoaaBaTejiemM

10 BU/IaM Y4eOHbIX 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. Moaenu naHeJIbHBIX
TaHHBIX.

12

KP**’T***’yO*

Tema 3

IokaszaTenu KadecTBa PErpeccHu.
I'eTepocKeIaCTUIHOCTD u
ABTOKOPPEIISIIIKS OIIHOOK.

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
MOJIeNn 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 CUCTEM
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 .BaiiecoBCKHI TOAXO.I.
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 KBaIPAaTOB

Koncynpranus

2

HpOMe)KyTO‘{HaH aTTeCTalusa

36

OK3aMCH

Bcero:

180 |

32 | 32 |

78

Ne n/m

HaumeHnoBaHue TeM (pa3ienos),

3aounan ¢hopma odyuenun

O0beM AUCHHUILIMHDI, Yac.

Bcero

KonrakTHasi padoTa
o0yyarommxcsi ¢
npenojaaBaTeieM

10 BU/IAM Y4YeOHBIX 3aHATHI

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

CP

Dopma
TeKyIIero
KOHTPOJIS

ycneBaeMoCTH™ ¥,
MPOMEKYTOUYHOI
aTTecTalUu* **

Tema 1

Perpeccuonnsiii ananus. IlapnHas
JMHEHast perpeccuoHHas
Mozenb. MeTon  HaMMEHbBIIUX
KBa/IpaTOB.DHAOT€HHOCTh

19

17

KP**,T***,VO*

Tema 2

ITonyuenue TOYEYHBIX U
HHTEPBAJIBHBIX OlleHOK. CBOMCTBa
OILIEHOK MHK. Monenn
MIAHEITBHBIX JaHHBIX.

18

17

KP## Tk yO*

Tema 3

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

19

17

KP** Tk yO*

Tema 4

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

18

17

KP**’T***’yO*

Tema 5

Mogenb MHO>KECTBECHHOM
JIMHEHOU perpeccum.
0O0600mennsiii MHK. ®ukTuBHbIE
TIepeMEeHHEIE. Monenn
MIPOTHO3UPOBAHUsI OaHKPOTCTBA.

20

18

KP**’T***,yO*

Tema 6

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

20

17

KP**’T***,YO*

Tema 7

JINHEUHBIX
OJIHOBPEMEHHBIX ypaBHEHHUH
perpeccun.Otenka CUCTEM
ypaBHeHui. IIpuynmHHOCTE U
OMoYHasE 3K30TeHHOCTh. Moenn
(PMHAHCOBOT'O PHIHKA.

CucreMbl

18

16

KP**)T***’VO*

Tema 8

AanTUBHBIC METOJIBI AHAITN3A
BPEMCHHBIX psioB. Monenn
ABTOPETPECCUU — CKOJIB3SLIETO
cpennero. [Iporuo3upoBanue mno
mozeisim ARMA,

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

18

16

KPP Tk yO*

Tema 9

Huxnnyeckas cocTaBisomIas
BPEMEHHBIX psA0B. Monenu
IIPOTHO3MPOBAHUs CIIPOCa Ha

19

16

KP**,T***’VO*




ToBap. J{poOHo-
UHTETPUPOBAHHBIE PSIBL.
Henuneitnsle npeobpa3oBanus 1
earHNuHble KOpHHU. Ce30HHBIE
€IMHUYHBIE KOPHHU.
IIpaxkTrdyeckue BONpOCH
KOMHTETPAIIMOHHOTO aHAJIN3a
HECTAIlMOHAPHBIX BPEMEHHBIX
psanoB. JuHaMUYEeCKUN METOJ
HaMMEHBIINX KBaJPAaTOB

KoHncynpranus 2
TIpomexyTouHast aTTecTauus 9 3K3aMEH
Beero: | 180 | 6 | - | 12 | 151

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

3.2. Coodepotcanue oucuyuniunsl

Tema 1. Perpeccuonnbiii ananu3. IlapHas JuHeliHasi perpeccMoOHHasi Moaeab. Merton
HAHMEHBIINX KBAJPATOB. JHAOT¢HHOCTh

IIpeamer m 3agaun SKOHOMETPUKH. Kpyr BOIPOCOB, OXBATBIBAEMBIM KypCOM SKOHOMETPHKH.
Otnuuue 3a7a4  ONTHUMM3ALMM M CTAaTUCTUYECKUX (IKCIEPUMEHTAIBHBIX) HM3MEpeHHi B
9KOHOMHUKE. OCHOBHbBIE METO/bI, UCIIOJIb3YEMbIE B SKOHOMETPHUKE, IPUMEPHI UX MPAKTUYECKOTO
npuMeHeHnsd. CratucTudeckass W KOPPEJSIIMOHHASA —3aBUCHUMOCTh  MEXAY CIIy4alHBIMU
BelnMuMHaMu. JIMHeWHas perpeccuoHHass MoJelb B cilydae JBYX IepeMeHHbIX. llonsatue
CIIy4alHOM BEJIMYMHBI, IPUMEPHI CIIy4alHbIX BEJIMUUH B SKOHOMUKE. OTIINYME CTaTUCTUYECKOU
U KOpPEJSLMOHHOM 3aBUCHUMOCTEH. YCIOBHOE MaTeMaTMYecKoe OXXHJaHue U (QYHKIUSL
perpeccun. JIuHelHas W HenuHeWHas perpeccMoHHble Mojenu. KoadduuueHt Koppensuuu.
OT00p OOBSCHAIONMX TEPEeMEHHBIX ISl Clay4aiiHOW BenuuuHbL. CrenupuKanys MOJENH.
[IpumeHeHnEe MeTOAAa HAUMEHBIIMX KBaJApaTOB U1 OLEHKH IIapaMeTpPOB PErpecCUOHHON
MOJIEIIH.

Tema 2. IlosyuyeHHe TO4YeYHBIX M HMHTepPBAJbHBIX OHeHOK. CpoiictBa onenoxk MHK.
Moaenu naHeJIbHbIX JaHHBIX.

[TonydyeHne TOYEUHBIX W HWHTEPBAJIBHBIX OLICHOK CIYyYailHOM BEJIWYMHBI [0 YPAaBHEHUIO
perpeccun. IloHSATUS TOUEYHOM W HMHTEPBAIBHOW OLICHOK CIydyalHOM BedM4MHBL OIleHKa
TPYNNOBOM CpeAHEH W OUEHKAa WHIWBUAYAIbHBIX 3HaueHUW. [[oBepuTelbHasi BEPOATHOCTb M
JOBepUTENbHBIN WHTepBan. OleHKa AUCTEepCUil g MapaMeTpoB YpaBHEHHUS PErpeccHu. |-
pactipenenenue CThIOJIGHTa U YHUCIIO CTENEHEW cBoOOoAbl. HecMeleHHbIE, COCTOSTENbHBIE U
s dextuBHble onleHkH. Teopema ["aycca — MapkoBa. O0beM BBIOOPKH U TOUHOCTD OIICHOK.

Tema 3. Ilokasaresm kadecTBa perpeccruu. I'eTepockeacTHYHOCTD H ABTOKOPPeE/ISIHA
ommnooK.

ITpoBepka 3HaunMocTu ypaBHeHus perpeccun. Koadpduuument nerepmunanuu. Ciaydyan Hamuaus
reTepOCKETACTUYHOCTH U aBTOKOPpENIUK oMO0K. [IpoBepka 3HaUMMOCTH JIMHEHHOTO
YPaBHEHUS PETPECCUU HA OCHOBE aHAIIN3a PACIIPEEIICHUS YyBCTBUTEIILHOCTU CIIy4alHON
BEJIMUMHBI K pakTopy (mapaMerpy) ypaBHEeHUs perpeccuu. [[oHATHS TOMOCKEeAACTUYHOCTU U
reTepocKkeaacTUYHOCTU. [IoHsATHE aBTOKOPPENAIIUH OIIMOOK BO BPEMEHHBIX psiax.
ABTOKOppeSIIMOHHAs (QYHKITHS.

Tema 4. OcHoBHbIe perpeccioHHbIe Moaeau. HesuHeiiHbIe MOeJIM M UX JIMHeAPU3ALUs.
HenuuneitHble MoaeIM BpeMEHHbIX pAaoB. Moaeau BpeMEeHHBIX PHAIOB € YCJIOBHOM
reTepoCKeAaCTUHYHOCTHIO.

IIpocreiiline napHble JIMHEWHbIE PETPECCUOHHBIE MOAECIINA: MOJENb 3aBUCUMOCTH CIIPOCA OT
JI0X0J1a, ppIHOYHAsA MOJENb.MO/Ie1b 3aBUCUMOCTH CIIPOCA HAa TOBAP OT CPEJHETO JOXO0Aa CEMBbH.




[IpeoOpa3zoBanme MEpPEeMEHHBIX JJIs1 TPUBEICHUS HETUHEHHON YSKOHOMUYECKON MOJIETTH K
nuHelHo# perpeccun. Kpusas OHrens. OueHka napameTpoB B ypaBHeHUH OHrens. [lonsatue
JIOXOJIHOCTH PBIHOYHOTO MHJeKca. [IpruMephl ppIHOYHBIX HHAEKCOB. 3aBUCUMOCTh JOXOJHOCTH
[IEHHOI OyMaru oT ppIHOYHOTO MHJEKCA. ATPECCUBHBIE U 00OPOHHUTEIbHBIC IEHHBIE OyMaru.
Henuneitnbie perpeccionnbie Mojaeu. Hennuelnbie 1o perpeccopaM U HEJTMHEUHBIE 110
napaMeTpam MOJEIIH.

Tema 5. Mopenbs MHoO:KecTBeHHOM JuHeiiHOW perpeccuu. O06o00mennbiii MHK.
DuUKTUBHbIE NlepeMeHHbIe. Mo/1e1u MPOrHO3UPOoBaHUs 0AHKPOTCTBA.

Monenb MHOXeCTBEHHOH JInHEHHOH perpeccun. Koaddunment nerepmunannu. UKTUBHBIC
nepemeHHble. Hannune Heckonbkux (pakTopoB B ypaBHEHUH perpeccun. O0o0uienne napHon
JIMHENHOM PErpeCCUOHHON MOJECIIN Ha CIy4all MHOKECTBEHHOM PErpeccuy Ha OCHOBE METOAA
HaMMEHBIIMX KBaapaToB. MaTpuna koBapuauuii. Matpudsas ¢popma 3aucu ypaBHEHUs
MHO’KECTBEHHOM IuHENHOM perpeccun. Teopema ["aycca — MapkoBa. AHanu3 Bapualuuu
3aBUCUMO TiepeMeHHoM B perpeccur. Koaddunuent nerepmunanuu. OO600IICHHBI METOT
HAaUMEHBIINX KBaapaToB. Teopema AliTkeHa. JlocTynmHbIN 00001IEHHBINA METO]T HAMMEHBIIINX
KBaJIpaToB.

Tema 6. JluHeliHble perpecCMOHHbIE MOJAEIM ¢ HECKOJbLKMMH NepeMeHHbIMU. Moaean
CTAUMOHAPHBIX W HECTALMOHAPHBIX BpPeMEHHbIX PsAg0B. MeT010/10TMsl BEKTOPHBIX
aproperpeccuii (VAR).

JIuHeiHble perpecCUOHHbBIE MOJENIN C HECKOJbKUMHU NepeMeHHbIMU: Mojenb Kobba — Jlyrnaca,
MOJZIeJIb PBIHKA HEJBUKMMOCTH B T'OpOJ€.3aBUCHUMOCTb BajOBOIO BbIIYCKa NPOAYKLIHH OT
00BEMOB  MPOW3BOACTBEHHBIX (OHIOB M Tpyno3arpar (MPOU3BOACTBEHHas (YHKIHA).
Jlorapudpmuueckas mozaens Ko66a — [yrmaca. Monens (popMupoBaHHMs LIEH Ha BTOPHYHOE
xunbe B Cankr—IlerepOypre. OcHOBHbIE (DAaKTOpPbI, ONPECNAIOIINE IIEHbl Ha JKUJIbE.
Cocranenue BbIOOpOUYHbIX Tabaui. CTalMoHapHbINA 1 HECTALlMOHAPHBIN BpeMeHHbIe psibl. Tect
Hukn — ®ymnepa. Crarucrtuka [lapbuna — VYorcona. TpeHn M ce30HHass KOMIIOHEHTa
BpeMEHHOro psna. MaeHTudukanys BpeMEHHOro psjaa. ABTOpPErpecCHOoHHas Mozeiab. Mojeinb
ckonpasment cpeaneit. Monenn ARMA u ARIMA.

Tema 7. Cucrembl JIMHEHBIX 0JJHOBPEMEHHbIX ypaBHeHUl perpeccuu. OueHka cucreMm
ypaBHeHnuii. IlppunHHOCTD 1 0/109HAasA 3K30reHHOCTH. Moaenn puHAHCOBOrO pbIHKA.
CucreMbl JUHEHHBIX OJHOBPEMEHHBIX PETPECCHOHHBIX YypaBHeHMH. CucremMa ypaBHEHUI
OJTHOBPEMEHHOr0 (hopMupoBaHMs crpoca W mpeanoxkeHus. KocBeHHBIH METOJ HaUMEHBIIMX
kBazparoB. [Ipusenennas gopma CJIOY. Hennentudpunupyemsle U CBEpXUICHTUPUIIMPYEMbIE
napaMmerpsl. JIByxmaroebii u Tpexmarosbii MHK. JluneliHble perpeccCMOHHbIE MOAEIU
¢uHaHCcOBOrO phIHKA. JloX01HOCTD, OpThEns HeHHbIX Oymar. OneHka pucka nopTdes eHHbIX
Oymar, nuBepcupukanus mnoprdens. [lonsarue xacarenbHoOro mnoprgens.OCHOBHBIE THIIbI
1eHHbIXx Oymar. [IoHSATUS CTOMMOCTH, AMBHMJIEHTOB U JOXOJHOCTU IIeHHOW Oymaru. daxkTopsl,
BIIMSIONIME Ha TOXOJIHOCTh. OKujaemasi 10XOJAHOCTh U PUCK IIeHHOM Oymaru. @opmupoBaHue
ONTUMAJILHOTO TOPTQes EeHHbIX OyMar Ha OCHOBE NMPUHIUMIIA MUHUMAJIBHOTO pucka. [loHsaTus
JIOMYCTUMOTO M 3(PPEKTUBHOIO MHOXECTB. POPMUPOBAHUE ONTUMAIBHOTO MOPTQENs LEeHHBIX
OyMar npu HaJIUYUM BO3MOXKHOCTH OE3pPHCKOBOIO IMPENOCTABICHUS W TOJy4YeHUs 3aliMOB.
KacarenbHblit mopTdens 1eHHbIX Oymar. Mojienb 3aBUCUMOCTH JI0XO/IHOCTU LIEHHON Oymaru ot
JIOXOJIHOCTH KacaTelbHOro mnopTdesns. BrolsiBieHHe HEBEpHO OLIEHEHHBIX OyMar B CHUTyalluu
HecOaIlaHCUPOBAHHOTO PHIHKA.

Tema 8. AnanTuBHBIE MeTO/AbI AHAJIM32 BPEMEHHBIX psiAoB. Moeu aBTOperpeccuu —
cKoJIb3siero cpeanero. llporuosupoBanue no moaesam ARMA, ARIMA. BaiiecoBckuii
noaxoa. Beenenue B puabTp Kanmana. baiiecopckue VAR.

Mopenu aBTOperpeccHu MOpsAKa p, CKOJB3AIIETO CpenHero mopsiaka . Mogenun AP, moxenu
CC, monenr ARMA. Mogens AP-1, AP-2, CC-1. JlarupoBanue BpeMeHHBIX psaoB.Mojenu
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HECTAllMOHAPHBIX BPEMEHHBIX PAAOB M UX uAeHTU(DuKaus. Mogenb aBTOperpeccuu

NPOMHTErPUPOBAHHOTO CKOJb3sIero cpeanero (APTICC (p, g, K) — moxens (ARIMA)). Monenu

pAAOB, COACPKAIIUX CE3OHHYIO KOMIIOHCHTY.

Tema 9. Iukanyeckasi COCTABJAIIIAS BPeMeHHbIX PsiioB. Moe/iM NPOrHoO3UpPOBaHMS

crpoca Ha ToBap. /[pooHo-uHTerpupoBannbie psiabl. HeiuHelinbie npeoOpa3oBaHus 1
eIMHUYHbIe KOpHU. Ce30HHbIE eJUHNYHBIe KOPHH. [IpakTHYeckne BONPOCHI
KOUHTEIPALMOHHOI0 AHAJIN3Aa HeCTALIMOHAPHBIX BPEMEHHBIX psia0B. [[nHaMu4ecKui

METOJ HAMMCHBLIIINX KBA/IpaTOB

['apmoHMuecKkass cocTaBisloIlas BpeMEHHOro psaa. IlocTtpoeHune Monenu  CE30HHOMN
cocrapisifomieil. Mcnons3oBanue psga  @Dypbe. CrhekrporpaMma H  [EPHOJOTPAMMA.

CHCKTpaHBHOG OKHO ThIOKH. AZ[I[I/ITI/IBHaSI U  MYJIbTUIUIMKATUBHAA CC30HHOCTD.

Tpenn-

nuKIMyeckas cocrapisromas psaga. Meron Censusl, Censusll. Mcnionp3oBaHre CTaTHCTUYECKHUX

IIAKETOB IIPU ONPEIEICHUN CE30HHON COCTABIIAIOLICH.

4. MaTepI/IaJ'[LI TEKYLIECT0 KOHTPOJIA yCIIEBAEMOCTH oﬁyqamumxcsl

4.1. B xone peanuzanuu jucuunanibl 51.B.02 «AkTyabHble po6jeMbl 3KOHOMUKH U
(pMHAHCOB» HCHOJbL3YIOTCH CJIelYIole MeTOAbl TEKYILero KOHTPOJIsl yCleBaeMoCTH

00y4YaKOIIUXCH:

Tema (pa3snen)

MeTtoabl TeKyLIero KOHTPOJIst

yCni€eBaeMoCTH

Tema 1. Perpeccuonnsiii ananus. [lapHas nuHelinas
perpeccuoHHast MoeNb. MeTo 1 HauMEHBIINX KBAIPATOB.
OHAOreHHOCTH

KonTtponsHas pabota,
BOIPOCHI JUIsl OIIPOCa, TECTHI

Tewma 2. [lonyueHnue TOUEUHBIX U UHTEPBAJIBHBIX OI[EHOK.
CaoiictBa oneHok MHK. Mogenu naHeaIbHbIX JaHHBIX

KonTponsHas padora,
BOITPOCHI JUISI OTIPOCA, TECTHI

Tema 3. [loka3zarenu kauecTBa perpeccuu.
I'eTepocKke1aCTUYHOCTh M AaBTOKOPPEJISALIUs OLIMOOK

KonTponrHas pabora,
BOIPOCHI JUIsl OIPOCa, TECTHI

Tewma 4. OcHOBHBIE perpeccuoHHbIe Moiesn. Henmnuelinbie
MOJIETIH ¥ UX JInHeapu3anus. HenmHeiHble Moaenu
BPEMEHHBIX PsI0B. MOJIeIN BpEMEHHBIX PSIJIOB C YCIOBHOM
reTepOCKETaCTUYHOCTHIO

KonTponrHnas pabora,
BOIIPOCHI JUIsl OIPOCa, TECTHI

Tema 5. Mopenb MHOXKECTBEHHOW JTMHEUHOM pErpeECCUU.
O606mennbiit MHK. ®uktruBHbIE TIepeMeHHBIE. Moaenu
MIPOTHO3UPOBAHHUS OAHKPOTCTBA

KonTponbsHnas padora,
BOIIPOCHI JUIsl OIPOCa, TECTHI

Tewma 6. JInnelinbIe perpecCUOHHBIE MOJIETTH C HECKOIBKUMHU
nepeMeHHbIMU. MoJIeNu CTallMOHAPHBIX M HECTAllMOHAPHBIX
BPEMEHHBIX PsA0B. MeTO10JI0THS BEKTOPHBIX
aBToperpeccuii (VAR)

KonTponrsHas pabora,
BOIIPOCHI JUIsl OIPOCa, TECTHI

Tema 7. CucteMsl IMHEHHBIX OJTHOBPEMEHHBIX YpaBHEHUIN
perpeccun. OueHka cucteMm ypaBHeHUH. [IpuunHHOCTE M
0J104Hasi HK30reHHOCTh. Mozenu huHAHCOBOTO PhIHKA

KonTtponrsHas pabora,
BOIIPOCHI JUIsl OIPOCa, TECTHI

Tema 8. AnanTuBHBIE METO/IbI aHATTN3a BPEMEHHBIX PSIOB.
Mopenu aBTOpErpeccuu — CKOJIB3SIIET0 CPETHETO.
[Iporuo3upoBanue no mozaensiMm ARMA, ARIMA.
BaitecoBckuii moaxon. Beenenue B prubtp Kammana.
batiecoBckne VAR

KonTtponrsHas pabora,
BOIIPOCHI JUIsl OIIPOCA, TECTHI

Tema 9. [luximyeckas COCTaBIISAIONMIAS BPEMEHHBIX PSJIOB.
Mojienu MporHO3UPOBaHUS cripoca Ha ToBap. JpoOHo-

KonTponsHnas pabora,
BOIIPOCHI JUIsl OIIPOCa, TECTHI
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MHTETpUpOBaHHbIE pszbl. HennHeliHble mpeoOpazoBaHus U
eaUHUYHbIe KOPHHU. CEe30HHBIE €JMHUYHBIE KOPHH.
IIpakTrueckue BOIpOChl KOMHTETPALMOHHOTO aHAIN3a
HECTAllMOHAPHBIX BPEMEHHBIX PAOB. J[MHaMU4eCcKnii METON
HaVMEHBIINX KBaJAPaTOB

4.2. TunoBbie MaTEPHAJIbI TEKYIIET0 KOHTPOJISI YCIIEeBAEMOCTH 00y4aI0IIHUXCH
4.1.2. IIpoMexxyTO4YHAs aTTECTAIHs TPOBOAUTCS B (hopMe cobecesoBaHHsI 110 BOIIPOCAM.

4.2. Mamepuanbl mekyuieco KOHmpoJisi ycneeaemocmu
TecToBble 3a1aHus.
3anaHus A CaMOCTOSITeNIbHOM paboTHI.
IIpuMepHBIE€ TEMBI TOKJIAI0B.
[IepeueHb BOMPOCOB I MOATOTOBKH K 9K3aMEHY.
MeTtoanueckie peKOMEHIANH ISl 00YJaIOMIUXCS 0 OCBOCHUIO IUCITUTIIUHBI.

arONE

Tecmoevie 3a0anusn no oucyuniune « IKOHOMemMpuKa (NPOOGUHYMbLIL YPOBEHb)» (NPUMEPDL):

3AJTAHUME Ne 1( - BoiOepuTe HECKOJIBKO BAPHAHTOB OTBETA)
K kitaccaM 3KOHOMETpUYECKUX MOJIENIeN OTHOCSTCS:

BAPUAHTbBI OTBETOB:

1) KOpPEJSILMOHHO — PErPECCUOHHBIC MOJICTT  2)  CHUCTEMbI HOPMaJIbHBIX YPaBHCHUMN

3) aBTOKOPPEIAUOHHBIC QYHKITUU 4) Mojenu BPEMEHHBIX PSI0B

3AJTAHUE Ne 2( - BeIOepUTE BApUAHTBI COTTIACHO TEKCTY 3a/1aHMsI)
VYcTaHOBHUTE COOTBETCTBUE MKy HAMMEHOBAHUSIMH 3JICMEHTOB ypaBHeHHs Y =bo+biX+e
U UX OYKBEHHBIMU 0003HAUECHUSIMU:
1) mapameTpsl perpeccun
2) OoOBsCHSONIAs IepEeMEHHAsI
3) oOBscHsieMas epeMeHHas
4) cay4aliHble OTKJIOHEHUS

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

3AJIAHUE Ne 3( - svibepume ooun eapuanm omseema)
Kaxk Biusiet yBenudyenue o0beMa BHIOOPKH Ha BETHYHHY OCTATOYHOM AUCIICPCHN
CIIy4ailHOUN BEJTUYUHBI?
BAPUAHTBI OTBETOB:
1) Huxkak.
2) OcratouHast qUCIIEPCHsl YBETHIMBACTCA.
3) OcrarovHast IUCTIEPCHUS] YMEHBIIIACTCSL.
4) Pe3ysabTaT 3aBUCHT OT KOHKPETHOT'O BH/A CIIyYaHOW BETUYHHBI.

12



3AJTAHUE Ne 4( - BeIOepuTe BapUAHTBI COTIIACHO TEKCTY 3a/1aHMsI)
YcTaHOBUTE COOTBETCTBUE MEXAY BUIOM HETUHEUHON MOJEIIHM M 3aMEHON MEPEMEHHBIX,
CBOJIAIIMX €€ K JUHEUHOW PErPECCUN.

1 Y=a+b-X+c-X4+s
2 Y=q¢ X° &
3 Y=ab% s

4,
BAPUAHTDLBI OTBETOB:
1
) Z=— 2)
i
3) = x? 4 Z=Inv¥

KonTeHT 6aHKa TECTOBBIX 3aJaHuM 10 JUCUMILIMHE HAXOAATCS Ha Kacbe):[pe 3KOHOMHMKHU.

5. OueHouyHble MaTEPUATBI IPOMEKYTOYHOI aTTECTAIMHU MO ANUCHHUILJIMHE

5.1 Dk3amMeH NPOBOAUTCS ¢ IPUMEHEHUEM CJIeIYIOIINX MeTO/A0B (CPeCTB): B YCTHOMN

¢dopme 1o BompocaM WM B BUIE TecTa. Ha 3a4eT BRIHOCHUTCSI MaTtepuai B 00beme,
IPeIyCMOTPEHHOM paboueil mporpaMMoil yueOHO! AUCHUIITNHBI.
[Tpu peanu3zanum npomexyrounoit arrecrauuu B 90/JOT MoryT ObITh HCIIOIB30BAHBI

cnenyromue GOpMsI:

1.YcrHo B IOT — B opMe ycTHOr0 OTBETA HA TEOPETUUECKUE BOIIPOCHI U PEILICHUS

3amaun (Keiica).

2. I[ucemenno B CJ1O ¢ NpOKTOPUHIOM - B pOpME MMCbMEHHOI'O OTBETA HA TEOPETUUECKUE

BOIIPOCHI U pelIeHus 3a1a4n (Keiica).

3. TectupoBanue B C/1O ¢ IpOKTOPHUHIOM.

5.2. OueHo4HbIE CpPeaCTBA AJ MPOMEXKYTOYHOI aTTecTallNU

KomMmoneHnt KOMIICTCHIINH

[IpoMexyTOUHBII/KITI0YEBO
Y MHIMKATOP OLICHUBAHU

Kputepuii oriennBanus

OIIK OC-3.1

CriocobeH npuMeHsTh
IPOJIBUHYThIC HHCTPYMEHTAJIbHBIC
METO/Ibl PJKOHOMHYECKOTO aHAIIN3a
NP PEIICHUN MCCIIEI0BATEIbCKUX
3a71a4

OIIK OC-3.2

CriocobeH npuMeHsTh
NPOJIBUHYThIC HHCTPYMEHTAJIbHbIC
METO/Ibl SJKOHOMHYECKOTO aHAIIN3a
IPU PEIICHUU MPAKTHYECKUX 33184

[IpumeHnsieT npoABUHYTHIE
MHCTPYMEHTAJIbHBIE METO/IBI
HKOHOMHMYECKOTO aHaIU3a
IIPY peLICHUN
HCCIIE0BATENBCKUX 3a1a4

[IpumeHnsieT npoBUHYTHIE
MHCTPYMEHTAJIBHBIE METO/IbI
SKOHOMHYECKOTO aHaIN3a
IIPU PELICHUHN MTPAKTUYECKUX
3a1a4

NHcTpyMEHTaIBHBIA METO
SKOHOMETPUYECKOT0 aHAJIN3a
IIPU pelIeHun
HCCIJIEI0BATENBCKOM 3aaun
BbIOpaH MpaBUIbLHO

HNHCcTpyMEHTAIBHBIA METO
SKOHOMETPUYECKOr0 aHaJIN3a
IIPU PELICHUH NTPAKTHYECKOU
3aJ]auu BBIOpaH MPaBUIBHO

OIIK OC-5.1
Crioco0€eH UCIOJIb30BaTh
COBpeMEHHbIE HH()OPMAIIMOHHBIS

Hcnonp3yer coBpeMEHHbBIE
nH(pOpMaLIOHHbIE
TEXHOJIOTMH U IPOrpPaMMHBIE

Br16op nHdpopmannoHHoi
TEXHOJIOTUHU U TTPOTPAMMHOTO
Cpe/CTBa MPU pelICeHUU
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[TpoMexyTOUHBII/KITI0YEBO .
KomnoneHT koMneTeHumn o Kputepuii orileHnBanus
W MHIUKATOP OIICHUBAHUS

TEXHOJIOTHUH U MPOTrPAMMHEIE CpeACTBa NpH PEIICHUU MCCIIEI0OBATEIbCKON 3a71auu
Cpe/CTBa NPU PEIICHUU WCCIIIOBATEIILCKUX 33J]ad | OCYIIECTBJICH BEPHO
UCCIIEIOBATEIbCKUX 3a7a4
OIIK OC-5.2 Hcnons3yer coBpemennsie | Bei6op nHbopmanmoHHoMi
Crioco6eH uCroIb30BaTh nH(pOPMAaLMOHHbIE TEXHOJIOTUH U ITPOTrPAMMHOI0
COBpPEMEHHBIC HH(POPMAIIMOHHBIC  |TEXHOJIOTHH U TIPOTPAMMHBIC | CPEICTBA MTPH PELIICHUN
TEXHOJIOTHUH U MIPOTrPAMMHEIE CpeACTBa MpH PEIICHUU MPAaKTUYECKOH 3a/1a4n
Cpe/CTBa NIPU PEUICHUU MPAKTUYECKHX 3a/1a4 OCYIIECTBIICH BEPHO
NPAaKTUYECKHX 3a/1a4

Tunosble oLleHOYHbIE MATEPUAJIbI IPOMEKYTOYHON aTTeCTAIlUM

Bomnpocebl Kk 3xk3aMeny
1. IIpeamer u 3a7a4u SKOHOMETPUKH.

2.  DyHKIHMOHAIBHAS, CTATUCTHYECKAS U PETPECCHOHHAs 3aBUCUMOCTH MEXIY TIePEMEHHBIMU.
3. OcHOBHBIE 3Tanbl 9KOHOMETPUYECKOTO HCCIICIOBAHMS.

4.  ®opmupoBaHue BbIOOpKHU. [IpocTpaHCTBEeHHBIE JaHHBIC, BPEMEHHBIE PSAIbI, MaHEIbHbBIE
JIaHHBIE.

5.  BroisBnenue Haubonee cymiectBeHHbIX pakTopoB. Koaddunment koppensuuu.

6. Cneuuduxanus wmonxenu. OObsAcHieMas mnepeMeHHas, (GaKTOpbl U MapamMeTpsl
perpecCHOHHON MOACNU. XapaKTepHbIe PYHKIIUU PETPECCUU.

7. JluneiiHble, HENMMHEWHBIE TO (aKTOpaM M HEJIWHEWHbIE 10 IapaMeTpaM YpaBHEHUS
perpeccun. CriocoObI JIMHEapU3aIiu.

8.  Kiaccudeckas TuHEHass HOpMalibHASI PETPECCUOHHAS MOJICITb.

9. T'oMOCKemaCTHYHOCTh M TE€TePOCKETACTHYHOCTh. ABTOKOPPEISIIHA BO BPEMEHHBIX psax.
MynbTHKOJIIMHEAPHOCTb.

10. IIpumeHeHue MeTo/la HAWMEHBIIMX KBAJpPaTOB sl MOJYYEHHsS OLEHOK IapaMeTpoB
MIapHOU pPErpeCCUOHHON MOJEIIN.

11. BroiObopouHas  OLlEHKa  [apaMeTpoOB  perpeccMoHHOoW  Mozaenu.  HecwmeleHHsble,
coCTOsITeNbHbIE U () ()EKTUBHBIE OLIEHKH.

12. TloHsATHEe TOYEYHOTO ¥ HWHTEPBAIBHOIO MPOTHO32a OOBSICHAEMOW IEPEeMEHHOM.
WHTepBanpHbIl NPOrHO3 CPEIHEr0 3HAYEHUS W WHIWBHIYAIBHBIX 3HAYECHUW 3aBUCUMOMN
MIEPEMEHHOM.

13.  MHokKecTBEeHHBIN perpecCHOHHbIN aHanu3. PacueT mapaMeTpoB ypaBHEHUS perpeccuu.

14. Ouenka 3HAYUMOCTH IApaMETPOB ypaBHEHHs perpeccuu mo t- xpurepuro CThIOJECHTA.
TouHOCTB OnpezeneHus napaMeTpoB.

15. Ouenka kayecTBa BOCIPOU3BEJCHHUS YpPAaBHEHHEM pPETrpecCMH BBIOOPOYHBIX JaHHBIX.

Ko dummenTs netepmunamuu R u R:dj.

16. Ouenka 3HAYNMOCTH ypaBHEHHUs perpeccuu mo F- kpurepuro @umepa. Crnydan napHoi 1
MHO>KE€CTBEHHOW PErPECCUH.

17. Tlonarue peIHOYHOTO UHACKCA. PEIHOYHAS MOJIEIb.

18. AHanum3 BTOPUYHOTO PHIHKA HEIBMKUMOCTH. OCHOBHBIE (DAKTOPHI MOJIEIIH.

19. VpaBHeHue perpeccuu NpH HATUYUU KAYECTBEHHO PA3IMUYHBIX TPYII CTaTUCTHYECKUX
JaHHbIX. DUKTHBHBIE IEPEMEHHBIE.
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20. ®opmupoBanue noptdens 1eHHbIX Oymar. OxugaemMast JOXOAHOCTh U PUCK TTOPTQEs.

21. ®opmupoBanue mnoprdens H3 HEKOPPETHMPOBAHHBIX LEHHBIX Oymar. JluBepcudukarus
noptdens.

22. ®opmupoBanue mnoprdens M3 JAByX LEHHBIX Oymar. Jlomyctumoe u 3ddexTuBHOE
MHOXECTBA.

23. @opmupoBaHue mnoprdens U3  MOJHOCTBIO  KOPPEIUPOBAHHBIX M MOJHOCTBHIO
AHTUKOPPEIUPOBAHHBIX [IEHHBIX OyMmar.

24. ®opmupoBanue moprdens U3 JABYX IIEHHBIX OyMar TpHd HAJIMYAA OOJIUTAIUH.
Kacarenbnblii mopTdernsp.

25. Tectbl mpoBepku rerepockeaactuuHoctu. Kpurepuit Crnmpmena. Kpurepuit [N'onadenna-
KBanpra.

26. ABTOKOppEIHpOBaHHOCTH ocTaTKoB. Kpurepuii lapobuna-Barcona.

27. Ormpenenenue U Kiaccu(uKanus BPeMEHHBIX PSIZIOB.

28. Monenu BpeMeHHBIX psaA10B. COCTaBISIONINE MOAEIHU PSIOB.

29. CrauuoHapHOCTh BpeMEHHBIX psA0B. CTallMOHAPHOCTH B Y3KOM U IIIUPOKOM CMBICIIE.

30. ABTOKppensiMOHHAas M 4YacTHas aBTOKoppensauuoHHas ¢yakius. Koppenorpamma.
JlarupoBanue psja.

31. Kpurepun npoBEepKH CTaMOHAPHOCTH BpeMeHHOro psiaa. Kpurepmii boxca-Ilupca u
JIpronnra-bokca.

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

33. AHanuTHYecKue Mmoka3aTeiln JUHAMUKA. ba3ucHble U [enHbIe TOKa3aTel .

34. Mopenu aBTOpErpecCuu-CKoIb3sIIero cpeanero. Moaens ADL(p,Q).

35. Mopenu aBroperpeccuu. AR(1), AR(2).

36. Mogenu ckonp3siero cpeanero MA(Q).

37. Mopean ARMA(p,q).

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

39. CucreMbl OTHOBPEMEHHBIX ypaBHEHUH. [IprMepsl cucTeM OTHOBPEMEHHBIX YpaBHEHHIA.
40. KocBeHHBII METO/T HANMEHBIIIUX KBAPATOB.

41. IlpoGnema MAECHTUPHUIMPYEMOCTH YpaBHEHUM CHUCTEMBI OTHOBPEMEHHBIX YPaBHEHUH.

42. JIByXUIaroBbIi METOJT HAMMEHBIIIUX KBAJPATOB.

43. TpexmaroBblii METOJ HAUMEHBIINX KBAIPATOB.

44, Mopenu NpOrHO3UpOBaHUs OaHKPOTCTBA.

45. Mogenu naHenbHbIX JAHHBIX.

46. IlpuuMHHOCTB U GJIOYHAs SK30T€HHOCTb.

47. Metononorust BeKTopHbIX aBToperpeccuii (VAR).

48. baiiecoBckuit moaxona. Beenenue B pmibtp Kanmana

49. BaitecoBckue VAR.

50. Mopnenu BpeMEHHBIX PSAA0OB C YCIOBHOM reTepoCcKeJacCTUYHOCTBIO

51. JIpoOHO-UHTETpUPOBAHHBIE PSIBI.

52. Henuneiinble npeoOpa3oBaHust U eIMHUYHBIE KOpHU. Ce30HHBIE eIMHIUYHbIE KOPHHU.

53. IlpakTHueckue BOIMPOCHl KOMHTErPAIlMOHHOIO aHajih3a HECTAllMOHAPHBIX BPEMEHHBIX
PSIIOB.

54. JluHaMH4YeCKU METOJI HAUMEHBIIINX KBAJAPaTOB

HIxaJjia oneHUBAHUA

15



lxana 1.0yenxa cghopmuposannocmu OmoenbHuIX 1eMEHMO8 KOMNemeHyull

O0603HaveHus1 ®opMyIHPOBKA TPeOOBAHUI K CTeNeHU C(POPMHUPOBAHHOCTH
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 CUCTEMaTHU4ECKH 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 yYMEHHE CUCTEMATUYECKOE
3HAHUSA MIPUMEHEHHUE HABBIKOB

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

O0o3Hauenus

[udp. | Ouenka

®opmyIMpoBKa TPeOOBAHMI K CTeNeHH C(POPMHUPOBAHHOCTH
KOMIIeTEeHIIUHN

2 Heyn.

CryneHT He uMeeT He0OXOJMMBIX TIPEACTABICHUN O IPOBEPIEMOM
Marepuae

3 VoBi.

3HaHUs HE CTPYKTYpUPOBAHbI, HA YPOBHE OPMEHTHPOBAHUS, OOLINX
IIPEACTABICHUM.

CryzneHT nonmycKaeT HETOYHOCTH, IPUBOJUT HEJOCTATOUYHO IIPAaBUIIbHBIE
(bOpMyIHPOBKH, HAPYIIAET JIOTUYECKYIO TIOCIIEI0BATEIHOCTD B U3JI0KEHUN
OTBETA Ha BONPOCHI WU B IEMOHCTPUPYEMOM JICHCTBUH.

3HaHUS, YMEHUS, HABbIKU Ha aHAJIUTHYeCKOM ypoBHe. KommereHuu B
11e710M c(OPMUPOBAHHBIE, HO COIEpIKAILME OTJEIbHbIE MPOOEIIBI.

CryzaeHT TBEpIO 3HAET MaTepual, TPaMOTHO U MO CYHIECTBY €T0 U3JIaraer,
OJTHAKO JIOMYCKAET HECYIIECTBEHHBIC MOTPEITHOCTH IIPU OTBETE HA 3a/IaHHBIN
BOIIPOC WJIM B IEMOHCTPUPYEMOM JICHCTBHH.

5 Ot

3HaHMsI, yMEHUSI, HABBIKA HA CHCTEMHOM YpPOBHE.

CryneHT riry0oKo ¥ MPOYHO YCBOMJI MPOTPaMMHBIN MaTepHa,
HCYEpIbIBAOIIIE, TOCIEI0BATEIbHO U YETKO €0 U3J1araeT, yMeeT TECHO
YBSI3BIBATH TEOPHUIO C MPAKTHUKON, CBOOOHO CIIpaBIISETCs € 3aa4yaMH,
BOIIPOCAMH M JIPYTMMH BHJIaMU IPUMEHEHUS 3HaHUH, B TOM YHCIIE IPU
BHUJIOM3MEHEHUH U PEILICHUU HECTaHJAPTHBIX IPAKTUYECKUX 3a]a4,
MIPaBHWJIbHO 0OOCHOBBIBAET MPUHSITOE PELICHUE.

6. MeToaunuyeckue MaTepuaJbl 1J 0CBOCHUSA TUCHUIIJINHBI

MCTO,[[I/I‘-ICCKI/IC PCKOMCHAAINHN I10 pa60Te Haa KOHCIICKTOM HCKL[I/Iﬁ BO BpCMsA U IOCIIC
MMPOBEACHUA JICKIIHUH.

O6y‘laIOH_[I/IMC$I PCKOMCHAYCTCSA B XOA€ JICKIMOHHBIX 3aHSATHH BBIIOJIHATH CJIeaAyromiec:
BECTU KOHCIICKTUPOBAHUEC y‘Ie6HOI‘O Matcpualia, o6pamaTL BHUMAaHHUC Ha KaTCropuu,
(I)OpMYJ'II/IpOBKI/I, PAaCKpbIBArOMUEC COACPKAHUC TCX HIIM HHBIX SIBIICHUH U IponeCcCOB, HAYYHBIC
BBIBOJAbI W IMPAKTHUYCCKUC PCKOMCHAAIIMU 110 HUX MNPUMCHCHHIO, 3aJaBaTb IPCIIOAaBaTCIIIO

BOIIPOCHI.
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IlenecooOpa3Ho B KOHCHEKTax JICKIIMH pabodmx KOHCIEKTax (OpPMHpPOBATH TOJISI, Ha
KOTOPBIX BO3MOXKHO JCJIaTb IIOMCTKHU U3 peKOMCHHOBaHHOﬁ JIUTCPATyphbl, AOIOJHAKOIIUC
MaTepuai NPOCIyIIaHHOM JIEKIIMH, a TAaKXKe MOTYePKUBAIOIINE 0COOYIO BaXKHOCTh TE€X MU MHBIX
MOJI0KEHUH.

MeTtoauueckrie peKOMEHIaluK K CEMUHAPCKUM (ITPAKTHUYECKUM ) 3aHATHSM.

Ha CCMHUHAPCKUX 3aHATHUAX B 3aBUCHMOCTU OT TEMbI 3aHATUSA BBIINOJIHACTCA IIOUCK
uH(pOpMalMU N0 PEIICHUI0 NMPOOJIeM, BbIpa0OTKa UHIWBUIYAIbHBIX WIH IPYNIOBBIX PEIICHUH,
peleHre 3aj1ad, UTOrOBOE OOCYXKICHHE C OOMEHOM 3HAHHUSMH, Y4acTHE B KPYIJIBIX CTOJIAX,
pa30op KOHKPETHBIX CUTyallUid, KoMaHJaHas paboTa, peleHHEe WHIUBUAYAIbHBIX TECTOB,
y4acCTucC B ACJIOBBIX UT'pax.

[Ipy MOArOTOBKE K CEMHUHAPCKUM 3aHATUSM KaXKIbli OOy4arouuiicss AOKEH:U3YYHUTh
PEKOMEH/IOBAaHHYIO Y4eOHYIO JIUTEPaTypy; MOITOTOBUTH OTBETHI HA BCE BOIIPOCHI CEMUHAPA.—

[Ipy MOArOTOBKE K CEMUHAPCKHUM 3aHSITUSIM HEOOXOIUMO OOpaTHUTh BHUMaHHE Ha BHJIBI
paboT, KoTopsIe onpenencHbl 3a1anueM. CyIIeCTBEHHBIN aKIIeHT JIeIaeTCs Ha YMEHUE CTYyIeHTa
BBITNOJHATh UHIWBUyaJbHbIE MMCbMEHHBIC 3a/IaHus, a TakKe Ha padoTy CTyJeHTa ¢ OOJbIIUM
00BbeMOM HH(pOpPMAIINH, KaK B SJIEKTPOHHOM, TaK M B IE€YaTHOM BHUJIE.

[Ipy MOArOTOBKE K CEMHHAPCKUM 3aHITHUSIM Ba)XKHO MpopaboTaTh Marepuan JEKIHUH M0
KOHKpPETHOH Te€Me, 03HAaKOMUTBCS C YKa3aHHOW JIUTEPaTypol M BBHIIOJHUTH BCE HEOOXOINMBIE
npakTH4eckue 3aaaHus. JlJis CeMUHApCKUX 3aHSATHH Jydlle 3aBECTH OTICIbHYIO MalKy C
daiinamu UK TETPaab CO CheMHBIMHU JINCTAMH IS yI00CTBa pabOTHI.

[ToaroroBka K KOHTPOJIBHBIM MEPOIPUITUSIM.

[Ipy NOArOTOBKE K KOHTPOJIBHBIM MEPONPUATHSIM OOYYarOLIUICS JOKEH OCBOMTH
TEOPETUYECKHI MaTepuall, MOBTOPUTh MaTephall JICKIMOHHBIX W MPAKTUYECKUX 3aHITHIA,
MaTepuai ISl CAMOCTOSTEIBLHOM PabOThI IO YKAa3aHHBIM MPEIO1aBaTEIIsIM TEMaM.

CamocTtosTenbHas paboTa OCYIIECTBISIETCS B BUIE U3YUCHHUSI JIUTEPATYPbI, SMIUPUUECKUX
JAaHHBIX I10 HY6J'II/IKaHI/I$IM N KOHKPCTHBIX CHTyaHHﬁ, MOoATOTOBKE HWHIAWBHAYAJIbHBIX pa60T,
paboTa C JIEKIIMOHHBIM MaTepUaAIOM, CAMOCTOSITENILHOE U3yUYE€HUE OTJEIbHBIX TEM ITUCIUIUIMHEI;
MOMCK U 0030p y4eOHOI ITUTEepaTyphl, B T.U. JEKTPOHHBIX HCTOYHUKOB; HAYYHOM JINTEPATYpBI,
CIIPAaBOYHHKOB M CIIPABOYHBIX H3JaHUI, HOPMAaTUBHON IUTEpaTypbl U HWHQPOPMAIMOHHBIX
n3nanuii. llepedyeHbp y4eOHO-METOAMYECKOTO OOECTICUEHHS JUIsl CaMOCTOSITEIbHOW paboThl
00y4aromuxcs Mo TeMaM JUCIUIUIMHBI PUBEEH B p.6.3.

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

7.1. OcHOBHas1 JIMTEpaTypa

1. Dxonomerpuka / mox pen. U. U. EnuceeBoil. - YueOHUK JIsl MarucTpoB, 00y4aromuxcst
10 YKOHOM. HAIPABJICHUSIM H CHIEIHATBHOCTIM - M.: FOpaidT. - 2014. - 449 c.

2. SlxoneB 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. II. Dxonomerpuka: yueOnuk: rpud J10. Ku. 2, 4. 3, 4: Cuctemsl
OJTHOBPEMEHHBIX YpaBHEHUH, TaHEIbHBIC TaHHBIE, MOJICITH C TUCKPETHBIMU U
OTpaHUYEHHBIMU O00BSICHsEMBIMU NepeMeHHbIMU [Y. 3]. BpemeHHbIe psabl:
JIOTIOJTHUTEIBHBIE T1aBbl. Moaens croxactudeckoit rpanuiisl [U. 4] / B. I1. Hocko. - M.
Heno, 2011. - (Axagemuyeckuii yueOHuUK). - bubnuorp.: c. 311-312, 563-566.

5. T'pun, Y. OxoHomeTpudeckuit ananmms, ku.1.2, M. : Jlemo, 2016.

7.2. lonoTHUTEILHAS JTUTEpPaTypa
1. Kpacc M.C. MaremaTtuka it SKOHOMHUCTOB - [DnekTponHbiii pecype]. — CII6, [Turep,

2016. — 464c.
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2. Jeffrey M. Wooldridge (2012) Econometric Analysis of Cross Section and Panel Data,
MIT press (anekTponHbiiinoctymuepe3Ebraryhttp://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. UnTepHeT-pecypchl

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 6a3a JaHHBIX bBropo mepenucu
Hacenenust CILIA / U.S. CensusBureau -InternationalDataBase (IDB).

7. http://www.econ.kuleuven.be/gme/data.htm CraTucTudyeckre 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»);

- IPOrpaMMBbI JUTs IEMOHCTPALIMHU U CO3/aHus Mpe3eHTanuit (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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