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AHHOTAIIUAS

padoueii nporpaMmmal Jucuuiuiuabl b1.0.03 «9xkoHoMeTpuKa (IPOABHHY-
ThI YPOBEHb)» AJIsl MOATOTOBKH MAarucTpos no Hanpasjennio 38.04.01 «Iko-
HOMMK2» HanpasBJieHHOCTell « MHHOBalMOHHOEe pa3BuTHe IKOHOMUKH AITK»,
«KopnopaTtuBHbIii yuyeT H HAJI0r000.102keHie B HU(PPOBOil IKOHOMHKE», «OLeH-
Ka OM3Heca M KOPNopaTUBHbIE (PUHAHCHI B HU(PPOBOM IKOHOMHUKE)

Heab ocBoeHust AucuumIuHEbl. OCHOBHAs LIENIb JUCHUIUIMHBI « DKOHOMETPH-
Ka (ITPOJIBUHYTHIM YPOBEHB)» — OOYUYEHHE CTYJACHTOB METOJAOJOTHH U METOAUKE MO-
CTPOCHUSI U TMPUMEHEHUSI KOHOMETPUYECKUX MOJENICH ISl aHallu3a COCTOSHUS U
OLICHKH TEPCIEKTUB Pa3BUTUSI SIKOHOMUYECKUX U COIMAIBHBIX CHCTEM B YCIIOBHSIX
B3aMMOCBSI3€M MEXK/ly UX BHYTPEHHUMU U BHEIIHUMH (DAKTOpaMu C UCIIOIb30BaHUEM
U(POBBIX TEXHOJIOTUN U UHCTPYMEHTOB.

MecTo JUCHUNIMHBI B Y4€0HOM IJIaHE: TUCIMIUIMHA BKIIOUEHA B 00513aTEIb-
HYIO 4aCTh YUEOHOTO IJIaHa 10 HampaBiieHuio ToaroToBku 38.04.01 «DxoHOMUKAY.

TpedoBanusi K pe3yJbTaTaM OCBOCHHUSI JUCHMILUIMHBI: B PE3yJbTaTE OCBOE-
HUS JUCIUIIIMHBL (POPMUPYIOTCS CIEAyIoNe KOMIeTeHIuu: YK-1 (VK-1.1; YK-1.2;
VK-1.3); OIIK-2 (OIIK-2.1; OITK-2.2; OIIK-2.3); OIIK-5 (OITK-5.1; OIIK-5.2; OIIK-5.3).

Kpartkoe conepxxanue aucuuniaunbl: [lapuasa perpeccusi. ctopust 5KOHOMET-
puku. Mecto 1 poJib IKOHOMETPUUECKUX METOJIOB B MO3HAHUU YKOHOMUKH U 0OIIIe-
cTBa. MeTo bl M3yUYEHUsI B3aMMOCBSI3ei B HSKOHOMUKE U oOmiectBe. [loka3zarenu tec-
HOTHI cBsi3u. [lapHbIil KoddduIMeHT Koppensauu B GopMe cpeaHeil B3BEIICHHOM.
[Tapnas perpeccusi. Meron Hanmensiux kBaaparoB (MHK). Koaddunuent napHoii
perpeccuu B opMme cpenHer B3BemeHHOW. Teopema paznokenust Bapuanuu. Koad-
dbunreHT aetrepMuHanuu. PaznoxeHue ypoBHS M JMCIIEPCHUU COCTABHBIX TOKa3are-
nei. O1eHKa JOCTOBEPHOCTH MapaMEeTPOB YPABHEHHUS PETPECCUM U MOKa3aTeel Tec-
HOTBI CBs3M. [IporHo3upoBaHue Ha OCHOBE ypaBHEHHUs NapHou perpeccuu. [lapHas
perpeccust B MS EXCEL 1 nakerax NpuKIaaHbIX TPOTPAMM.

MHuoxecTBeHHasi perpeccusi. Knaccuueckas HopMasibHasi JIMHEWHas MOJIEb
MHOKECTBEHHOUN perpeccuu. [lpeanocbuika perpecCHOHHOTO aHajau3a O HEBBIPOXK-
JIGHHOCTHU MaTpPHIlbl 3HAYCHUN OOBSCHSAIONIUX MEePEMEHHBIX. MaTpuuHbie 0003Haue-
Hus. OleHKa mapamMeTpoB METOJIOM HAaMMEHBIIINX KBAJAPAaTOB MO MHOKECTBEH-
HOU perpeccuu B maTpuuHoi popme. KoBapuainmonHasi MaTpuiia u €€ BhIOOpOUYHas
oneHka. KoBapuannonnas Mmatpuiia BeKTopa Bo3MmyuieHnii. KopapuanuonHnas matpu-
11a BEKTOpa OIEHOK mapameTpoB. O1ieHKa 3HAYMMOCTH KOA((DHUIIMEHTOB PErpeccuu u
OTIpeJICIICHHE JTOBEPUTEIBHBIX UHTEpBANIOB. Ompeaenenne ommook K03 OUIIMEHTOB
perpeccun. Pacuer nporunoza. CpenHssi ommOKka MporHo3a, J0BepruTeIbHbIC HHTEPBa-
JIbI POTHO3A.

MHuoxecTBeHHBIE KOI(PDUIIUEHT KOPPEIAIUA U JIETePMUHAIINN, HOPMUPOBAH-
HBIM KO3 (ULMEHT aeTepMuHalu. J(McepCHOHHBI aHAIU3 B OLIEHKE 3HAYMMOCTH
YPaBHEHHS] MHOKECTBEHHOUN PETPECCHUM.

CBoiicTBa OLIEHOK METO/Ia HAUMEHBIIIUX KBAJIPAaTOB (HECMEIIEHHOCTh, COCTOS-
TeNbHOCTh U 3P ekTuBHOCTH). Teopema ["aycca-Mapkosa.



CrannapTu3oBaHHbIE KO(PPUIIMEHTHI perpeccuu, CrocoObl pacueTra U UHTEp-
npetanus. Kosapduimentsl yacTHOM aeTtepmuHanuu. Pasznoxxkenue koddduimeHTa
MHOKECTBEHHON AETEPMUHALINH.

YacTHble ypaBHeHUs perpeccuu. YacTHbie KO3PHUIIUEHTHI TaCTUYHOCTH.

[ToHsiTHE MYJNBTUKOJUTMHEAPHOCTH U CIOCOOBI ee mpeojosieHus. ['peOHeBas
perpeccusi. MeTo| TJIaBHBIX KOMITOHEHT. YacTHBIN, YacTUYHbIN KOADPUITMEHTHI Jie-
TEPMUHALMU U KOPPEISLUUHU, CHOCOOBI pacyeTa U MHTEpIPETALs, OLEHKa 3HaAYUMO-
ctu. Texymas marpuna BeIMETaHUsL. TOIEPaHTHOCTD.

O160p (akTOopoB B MOJAETh MHOXKECTBEHHOM perpeccuu. Bepcus Bcex BO3-
MOJKHBIX PErpeccuil u MoIIaroBbie Mpoueaypsl 0roopa. @aKkTOPHBIN aHAINU3 U METOJ
IJIaBHBIX KOMIIOHEHT. [IpemmyinecTBa u HEAOCTATKA MOJENEN C IJIABHBIMUA KOMIIO-
HEHTaMHU. DKOHOMHUYECKHUI CMBICII ITIaBHBIX KOMIIOHEHT.

I'eTepockenacTHYHOCTD OCTATKOB. TE€CTBHI HA r€TEPOCKENACTUIHOCTh OCTATKOB:
['neiizepa, Ilapka, Yaiita, [Nonbadensaa-Ksanara, Ciupmena, bpeyma-Ilarana u np.
OO0O001IEHHBIM METOJ] HAUMEHBIINX KBaJApaTOB. B3BEIIEHHBIN METOJ HaMMEHBIINX
KBaJIpaToB.

Mogenu ¢ nepeMeHHON CTPYKTypou. 1IpuurHbBl N3MEHYMBOCTU CTPYKTYPBI MO-
JIeJIA U CIOCOObI ee 0TOOpa)keHusl B ypaBHEHUHU perpeccuu. llpencrasienue ucxon-
HOW MH(pOpPMAIUU B MOJIENSAX C IEPEMEHHOM CTPYKTypoil. OUKTUBHBIE IIEPEMEHHBIE.
[Ipuembl 0OHApYKEHHSI U3MEHYMBOCTH CTPYKTYPBI MOJIENM U 3aKOHOMEPHOCTEMN 3TO-
ro IMpoIliecca ¢ UCMOJIb30BAHUEM CTATHYECKOW U JuHaMu4eckod uHpopmarmu. Kpu-
tepui Hoy.

Henunelinpie MoJienM MHOKECTBEHHOU perpeccur. IIponsBoscTBeHHass QyHK-
nus Ko66a-/lyrnaca. Kosdpduuuentsr 3amernenus daxropos. IIpenenbHas HOpMma
3aMEHBI TPYAOBBIX PECYPCOB KAITUTATIOM.

DKOHOMETPUYECKOE MOJEITUPOBAHNE BPEMEHHBIX pAOB. [IoHATHE BpEMEHHOTO
psnaa. OCHOBHBIE JIEMEHTHI U 33Ja4X MCCIIEIOBAaHUs BPEMEHHBIX psaoB. CranuoHap-
HBIE PAABl U UX XapaKTEPUCTUKU. ABTOKOPPEJSILIMOHHASI U YacTHAsI aBTOKOPPEIISILIU-
oHHast PpyHKIMU. MoaenupoBaHue OCHOBHOM TEHJICHIIMU pa3BUTHA psijaa. [Iporno3u-
pOBaHHE Ha OCHOBE BPEMEHHOIO psna. MoaenupoBaHue TEHACHUMM NPU HAIUYHUU
CTPYKTYPHBIX M3MEHEHUI. MoenupoBaHue CE30HHBIX M IMUKIMYECKUX KOJCOAHHM.
AJTMTUBHBIE U MYJIbTUIUIMKATUBHBIE MOJIENIN BPEMEHHBIX PSAIOB.

Nnentudukanus cranmoHapHBIX psiioB. Mogenu aBtoperpeccuu. Mojenu
CKOJIB3SILIETO cpenHero. Moaenu aBToperpeccun-cKoap3sauero cpeasero. [Ipumene-
HUE MOJEJEH AaBTOPErPECCUM, CKOJB3SIIETO0 CPEOHEr0 W aBTOPErPECCUU—
ckonp3simiero cpeanero. Monemn ARCH n GARCH. MuTerpupyemsie Mponecchl.
Hecranmonapusie psaapl. [IpobGiaeMa eTMHUYHOTO KOPHS.

ABTokoppensauusi B octatkax. Tectel [lapouna-Yorcona, bpeyma-I'ondpu,
JIptonnra-bokca, bokca-IIupca u ap. OueHnBaHue napaMeTpoB YPaBHEHUSI perpec-
CUM TIPU HAJMYUU aBTOKOPPEJSIMHU B OCTaTKaX: OOOOIICHHBIM METOJ] HAauMEHBIINX
KBaJpaToB.

N3yuenune B3aMMOCBA3EN MEXAY YKOHOMUYECKUMHU NEPEMEHHBIMM HAa OCHOBE
BpeMeHHbIX psAAoB. [IpobieMa noxHON KOppensuud. MeToabl UCKITIOUeHNs TeHACH-
uK: mpeoOpa3oBaHUe UCXOIHBIX JAHHBIX, BKIIOUEHHE B MOJEIb (haKTOpa BpEMEHH.

Perpeccuonnsie quHamudeckue Moaenn. CtoxacTuueckue perpeccopsl. Jlaru B
3aBUCHMBIX U HE3aBUCUMBIX MEPEMEHHBIX. TPyAHOCTH OLIEHOK MAapaMeTPOB B MOJE-
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JISIX C JIarOBBIMHU TIEpPEMEHHBIMH (CMeleHue omubok koddduimenToB, ux Headdek-
TUBHOCTD U T.I1.). [[pUUnHBI KOPPETUPOBAHHOCTU PETPECCOPOB U OIIMOOK PErPECCUH.
JnHamuueckast MOJIETb C paclpeeiIeHHbIMU JJaraMu. /J[nHaMudeckass aBTOperpeccu-
OHHasi MoAenb. WHTepnperanus napaMeTpoB B MOAENSAX C PaCHpEeAeICHHbIMU Jiara-
MU U JMHAMUYECKUX ABTOTPECCHOHHBIX MOJENSAX. METOapl OLUEHKH ONTHUMAaIbHOU
BENTMYMHBI Jara. M3yueHue CTpyKTyphl Jiara U BHIOOp BUJA MOJIENU C paclpe/eieH-
HbIM JiaroM. Jlarm Anmon. Meron Kolika. MeToa riiaBHbBIX KOMIIOHEHT. MeTO1 UHCT-
pYMEHTaJIbHBIX NepeMeHHbIX. /[ByxmaroBeiii MHK 1 ocobeHHOCTH €ro npuMeHeHus
B OIICHKaX KO3(PPHUIIMEHTOB MOJENell C JTaroBpIMU MepeMeHHbIMU. Mojenb yacTuy-
HOM KOPPEKTUPOBKU. MOZIE€NIb aTalITUBHBIX OKUIaHHM.

CucremMbl OHOBPEMEHHBIX 3KOHOMETPUYECKUX ypaBHEHMI. CucTeMa 3KOHO-
METPUYECKUX YpaBHEHHI. CHCTEMBI HE3aBUCUMBIX YPAaBHEHUW, PEKYPCHUBHBIX U OJ-
HOBpPEMEHHBIX ypaBHeHUEe. CTpyKTypHasi U NpuBeAcHHAs (POPMBI CUCTEM OIHOBpE-
MEHHBIX ypaBHeHUU. nenTudukanus cucteMsl ypaBHeHuil. Heunenrtudummpyemas
U CBEpXUACHTHU(PHUIIUPYEMas CUCTeMbl ypaBHEHUU. KOCBEHHBIN, JBYXIIATOBBIA U
TPEXIIaroBbld ~ METOJIbl HAMMEHBIIUX KBAaAPaTOB. CHCTEMBI 3KOHOMETPUYECKHUX
YPaBHEHUN C JIArOBBIMU II€peMEHHBIMU. [IpuMeHeHne cucTeM SKOHOMETPUYECKHUX
YpaBHEHUI Ui ONUCAHUS MakpodKoHOMHKH. Mojnens KeitHca, AuHaMuueckas Mo-
nenb Keitnca. MHaTepnperanus napameTpoB. Mynbeturuimkatopsl. Mogens Kieitna.
Mopenu cipoca U peaoKeHUS.

DKOHOMETPUYECKOE MOAECIUPOBAHUE NUCKPETHBIX U MMAHEJIBHBIX JaHHBIX. MoO-
JeU ¢ JUCKPETHOM 3aBUCUMOM nepeMeHHoi. Monenu 6uHapHoro Beioopa. Moaenu
MHOKECTBEHHOTO BbIOOpa. Mojenu maHenbHBIX AaHHBIX. JIuHeinbie Moaenu. Kom-
NOHEHTHI OoKOKHU. OueHkH ¢ pukcupoBaHHbIMU 3P dekTamu. Cinyyaiinbie 3QPeKThI.
Tectol Ha cnenudukanuio monenu. Tect Xaycmana. THCTpyMeHTalbHBIE TIEPEMEH-
HBIE.

O6mas Tpya0eMKOCTh AMCHUIUIMHBI COCTaBiIsieT 4 3aueTHbIe eauHuIlbl (144
gaca).
IIpoMeKyTOYHBIA KOHTPOJIb: 3a4€T OLICHKOU.

1. Ileab ocBOEeHMSI AUCUHUIIIHHBI

OcHOBHast 1EeAb AUCHUIUIMHBI «DKOHOMETPUKA (MPOJABUHYTHIA YpPOBEHB)»—
OOy4YeHHE CTYJEHTOB METOJIOJIOTHH M METOJIMKE TOCTPOCHHS M MPUMEHEHHS IKOHO-
METPUUYECKUX MOJEJICH Il aHaliu3a COCTOSIHUS WM OLEHKU MEPCIEKTUB Pa3BUTHUS
SKOHOMHUYECKUX U COIIMAJIBbHBIX CUCTEM B YCIOBHUSIX B3aMMOCBSI3€d MEXKIY UX BHYT-
PEHHUMU U BHEITHUMH (HAaKTOPaAMU C MCTIOJIb30BAHUEM ITU(MPOBBIX TEXHOJOTUI U WH-
CTPYMEHTOB.

3a1aun QUCIUILIINHEL:

— pacuupeHue U yriryOJeHue TeOPEeTUYECKUX 3HAHUM O KaueCTBEHHBIX OCOOCH-
HOCTSIX PKOHOMHYECKUX M COLMAIBHBIX CHUCTEM, KOJMUYECTBEHHBIX B3aUMOCBS3SAX U
3aKOHOMEPHOCTSIX UX Pa3BUTHS;

— chopMHUpPOBATh Y CTYJEHTOB MPEACTABICHHE 00 OCHOBHBIX HAYYHBIX MPOOIIE-
Max 3KOHOMETPUYECKOTO MOJEIUPOBAHUS W NPOTHO3UPOBAHHUH, 00 OCHOBHBIX TCH-
JCHILIUSIX Pa3BUTUSA METOJ0B Y3KOHOMETPUKHU U UX MCHOJIb30BAHUM B HAYYHBIX HCCIIE-
JIOBAHUSIX;



— OBJIAJICHUE CTYJEHTaMHU COBPEMEHHOW METOHO0JIOTMEN U METONUKOU IOCTPOE-
HUs, aHAJIM3a U IPUMEHEHUsI DKOHOMETPUUECKUX MOJECIIEH, KaK I OLICHKU COCTOS-
HUs, TaK U JUIA [IPOTHO3a Pa3sBUTUs YKA3aHHBIX CUCTEM, C HCIIOJIb30BAaHUEM COBpE-
MEHHBIX ITAKETOB IIPUKIIAIHBIX SJKOHOMETPUYECKUX IIPOTPAMM;

— copMUpPOBaTh y CTYACHTOB IMPAKTUYECKHE HABBIKA MOCTPOCHUS MOEIEH U
IIPOTHO30B, MHTEPHPETALMU W IPEACTABICHHS PE3YJIbTATOB HA OCHOBE PEAJIbHBIX
DKOHOMMYECKHUX JaHHBIX;

— TpUOOpETeHHE OMNbITa MPOBEACHHUS CAMOCTOSTEILHOTO U KOJUIEKTMBHOIO Ha-
YYHOI'O UCCJIEAOBaHUs, ITOJIYyYEHUSI HOBBIX HAYYHBIX BBIBOJOB O Pa3BUTHUU YKOHOMH-
KM Ha OCHOBE DKOHOMETPUYECKOIO MOJACIIMPOBAHUSA U IIPOTHO3UPOBAHUS C IIPUMEHE-
HUEM COBPEMEHHBIX ITIAKETOB IPUKIAAHBIX IIPOTPAMM;

— c(popMHUPOBATH CIIOCOOHOCTh K CaMOCTOSITEIbBHOMY YINIyOJIEHHOMY HU3YYEHHIO
METOJOB YKOHOMETPUKH U MOAXOJ0B K aHAJIM3y B COBPEMEHHOW HAy4YHOM JINTEPATY-
pe, B T.4. U HA THOCTPAHHOM SI3BIKE.

2. MecTO IMCHMILUIMHBI B y4eOHOM mpouecce

JucuumirHa «9KOHOMETpUKa (MPOABUHYTHIN YPOBEHB)» OTHOCUTCA K 00s13a-
tenbHOM yactu bioka 1 «{ucuuminnasl (MOgynu)» ydeOHOro muiaHa. JuciurinHa
«IKOHOMETpHUKA (MPOJBUHYTHIA YPOBEHB)» PEaTU3yeTCs B COOTBETCTBUM C TPeOOBa-
Husmu ®I'OC BO, npodeccuonansroro cranaapra, OIIOII BO u YuebHoro miana
o HamnpasieHuio 38.04.01 «OxoHoMHKa», HanpaBIeHHOCTH «IHHOBaMOHHOE pa3-
Butue skoHomMuku AIIK», «KopnopatuBHblii yueT u Hamoroo0a0xeHue B 1UGpOBOi
IKOHOMUKE», «OlieHKa Ou3Heca U KOpIopaTuBHBIC (PMHAHCHI B IIU(PPOBON IKOHOMHU-
KE».

JucuuminHa paccyuTaHa Ha CTYJEHTOB, M3YYHMBIIMX KYpChl MaT€MaTHUKH,
BKJIIOYAs pa3/iesl MaTeMaTUYECKOW CTaTUCTHKU, CTATUCTUKU, YIKOHOMETPUKHU (OCHO-
BbI) U MH(GOPMATHKU B OakaiaBpuaTe U KypChl MUKPO- U MaKpOAIKOHOMHUKU B Oaka-
JaBpUATE U MarucTparype.

OBnajieHre METOJIONOTHEH W METOAMKOW MOCTPOCHUSI M MPUMEHEHHUS SKOHO-
METPUUYECKUX MOJEJIeH He0OX0IUMO JIJIsl U3YUCHUS TUCIMIUIMHBI «AHAIU3 JaHHBIX B
HKOHOMUKE.

PabGouas mporpaMma TUCHUIUTMHBI « DKOHOMETpUKA (MIPOJABUHYTHIN YPOBEHD)»
JIJIS. UTHBAJIMIOB U JIUI] C OTPAaHUYEHHBIMU BO3MOXKHOCTSIMU 3I0POBbsI pa3pabaThiBacT-
Csl UHJIMBHUIYaJIbHO C Y4€TOM OCOOCHHOCTEH MCUXO(PU3NUECKOTO pa3BUTHSI, UHIUBU-
JyaJTbHBIX BO3MOYKHOCTEH U COCTOSIHUS 3JI0POBBSI TAKUX O0YJAFOIITIXCS.

3. IlepedeHb MUIAHUPYEMBbIX Pe3yJIbTATOB 00y4eHHs M0 JMCUHMILINHE,
COOTHECEHHBIX C IVIAHMPYEMBbIMHU pe3yIbTAaTaMH 0CBOCHHMS 00pa30BaTeJIbHOM
NPOrpamMMblI

OOpazoBaTeNbHBIC PE3YNIBTATHl OCBOCHUS TUCIUIIIMHBI 00YYaIOMUMCS, TIPE]I-
cTaBJIEHBI B Tadmuie 1.



Taoauna 1 — TpeOoBanus K pe3yjbTaTaM 0CBOCHHUS Y4eOHOM IMCIMILIMHBI

YMeer NpuMeHAThH
METO/]Ibl KPUTUYECKO-
rO aHaJIA3a JUIs pe-
HIEHUS TPOOJIEMHBIX
CUTYalUH C UCIIOJNb-
30BaHHEM IU(POBHIX
CPEICTB U TEXHOJIO-
Ui

OpU3HAKM TOpu  oTdope
(GakTOpoB B ypaBHEHUE
perpeccun, abcTparupy-
SCh OT HECYIIECTBEHHBIX;
YMETh BBIIENATh OOBEKT
UCCIIEIOBAaHHUS — KOHKPET-
HbI€ CTAaTUCTHYECKHE CO-
BOKYITHOCTH — ISl TIO-
CTPOEHHUSI KOHOMETpUYe-
CKHX MOJICIICH;

OLIEHUBATh JJOCTOBEP-
HOCTh ¥ aJICKBaTHOCTb
HKOHOMETPUYECKUX MOJIe-
JIeH U TIoKa3aTeyel CBSI3H,

No Kon Gl I/IH,I[I/IKaTOpE:I KOMIIE- B pe3ynbrare n3ydyeHus yueOHONH AMCHUILUIMHBI 00YYarOIUecs] JOKHBL:
KOMIIe- .. TEHIUN
n/n KOMITIETEHIMH (WM €€ 4acTh) 3HaTh yMEThb BIIAJICTh
TEHIUU
1. YK-1 |Cnocoben ocymiectBisaTh kKpu- | YK-1.1 MOHUMATh OOBEKTUBHYIO
TUYECKUI aHaIu3 NpoodiieM- 3HaeT NpoOJIEMHYI0  |CYIIHOCTb  IIOKa3aresei
HBIX CUTYaIMil Ha OCHOBE CHC- | CUTYalUIO KaK CHC- CBSI3M; TMOHMMATh IpH-
TEMHOTI'0 MOAX0/1a, BEIPAOAThI- | TEMY, BBISBIIASA €€ CO- | UMHHO-CIIEICTBEHHbIE
BaTh CTPATETHIO JCHCTBUI CTaBIISIIOIINE U CBSI3U | CBSI3U MEXY SKOHOMHUYE-
MEX]y HUMH C HC- CKUMH HEepPEMEHHBIMY;
MOJIb30BaHUEM IIH(]- | BOCIIPHHUMATH YKOHOMET-
POBBIX CPEACTB U pHUYECKHE MOJIENH KaK OT-
TEXHOJIOTH paKeHHE pEaTbHbIX CBS-
3eil B 9KOHOMHKE, B TOM
qHCcIe TPUMEHSSI COBpe-
MEHHbIE LU(POBBIE MHCT-
PYMEHTHI (Google
Jamboard, Miro, Kahoot)
2. YK-1.2 BBIJICJIATh CYILIECTBEHHBIE




B T.4. C 9KOHOMHYECKOMH
TOYKH 3PCHUS,

JIaBaTh BEPOSTHOCTHYIO
OLICHKY JIOCTOBEPHOCTHU
WX TIapaMeTPOB U IIPOTHO-
30B Ha UX OCHOBC;
paszpabaThiBaTh BapUAHTHI
YIPaBJICHUYECKUX pelie-
HUM, TPOTHO3UPOBATH UX
MTOCJICJICTBHS Ha OCHOBE
AKOHOMETPHYECKOTO aHa-
nu3a oUIHaIBHON CcTa-
TUCTHYECKOU HH(pOopMa-
1M, XO3HCTBEHHBIX
JIAHHBIX C UCIIOJb30BaHH-
eMm MS Excel, ITI1I1
Eviews, Statistica,
STATA

MPUMEHSTh METOJbl KpH-
THYECKOTO aHalmu3a s
peleHus MPOOIEMHBIX
CUTYyallMil C HCIOJIb30Ba-
HUEM LU(]POBBIX CPENICTB
U TEXHOJIOTHH

VK-1.3

Bnaneer merogamu
KPUTUYECKOTO aHAJIU-
3a JI7Is1 PEIICHUsI TIPO-
OJIEMHBIX CUTYaIUH C
HCIIOJIL30BAHUEM
U(POBBIX CPEICTB U
TEXHOJIOTHI

BBISIBJISITH U PEIIATh
poOJIeMBbI, CBSI3aHHBIE C
HapylieHueM TpedoBa-
HUHM METOJI0B YKOHOMET-
PHUYECKOI0 MOJIEINPOBA-
HUS;

OLICHUBATb CTEMEHb
BIIMSTHHS OTJETHHBIX
(aKkTOpOB U MX COBO-
KYITHOCTH Ha (GOPMHPO-




BaHHE YPOBHS IMOKa3aTe-
neit appexTuBHOCTH B
YCIIOBHUAX CTOXAaCTHYEC-
CKOM CBSI3U MEXKy HU-
MU,

pa3pabaThiBaTh MPOTHO-
3Bl Pa3BUTHS 00BEKTA
HCCJICI0OBAHMS, 1aBaTh
BEPOSITHOCTHYIO OLIEHKY
UX JIOCTOBEPHOCTH;
CpaBHMBAaThb W JaBaTh
OIICHKY Pa3HBIM IPOTHO-
3am COIL[HAIBHO-
YKOHOMHYECKOTO Pa3BU-
THs 00BEKTa UCCien0Ba-
HUS

C HCHojb30BaHHeM MS
Excel, TIIIIII Eviews,
Statistica, STATA

OIlK-2

Cnoco0eH npruMeHsTh Ipo-
JIBUHYTBHIE UHCTPYMEHTAJIbHbIE
METO/Ibl 5KOHOMHUYECKOTO
aHaJIM3a B IPUKJIAJHBIX U
(unu) pyHAAMEHTaIbHBIX HC-
CJIEIOBaHMIX

OIIK-2.1

3HaeT COBPEMEHHBIE
METOBI SKOHOMUYE-
CKOT'0 aHaJln3a, Mare-
MAaTHYECKOW CTaTH-
CTHKH U SKOHOMETPHU-
KH, a TaKxe nugdpo-
BbI€ HHCTPYMEHTHI U
TEXHOJIOTUH, U JIJIS
pelIeHus TeopeTHye-
CKUX W TIPUKIIaTHBIX
3a1a4

METO/Ibl aHaJIM3a Koppe-
JISIUUOHHBIX CBSI3€U MEX-
ny GpakTopamu U pe3yib-
TaTUBHBIM MIPU3HAKOM;
METO/IbI POBEPKHU CTATH-
CTUYECKUX TUIIOTE3;
METO/bl SKOHOMETPHYE-
CKOI'0 MOJEIMPOBAHUS;
METOABl TOCTPOCHUS |
OIIEHKM TOYHOCTH TMpO-
rHO3a Ha OCHOBE 3KOHO-
METPUYECKUX  MOJEIIEH;
COBpPEMEHHBIE MaKEThI
MPUKJIAHBIX CTAaTUCTUYE-
CKHX MpOTpaMM JJisi pe-
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HICHUST  DKOHOMETpHYE-
ckux 3anad (I1I1I1 Eviews,
Statistica, STATA)

OIIK-2.2

Ymeer noaduparb
UHCTPYMEHTAJIbHbIE
METOBI 3KOHOMUYE-
CKOT'0 aHallu3a, B TOM
yuciie quppoBbIe
CpeACTBa U TEXHOJIO-
THH IS PeUICHUS
TEOPETUYECKUX U
MPUKIIAAHBIX 331324

[Togbupate craTucTHye-
CKHE KPUTEPUU JIJIS TIPO-
BEPKH CTAaTHCTHYECKHUX
TUIIOTE3;

nmoAOUpaTh SIKOHOMETPH-
YEeCKUE MOJICIH, XapaKTe-
PU3YIONINE 3aBHCHUMOCTh
nokasarenei 3 peKTHB-
HOCTH OT (paKTOpOB,
CTPOUTH U OIICHUBATH
TOYHOCTb IPOTHO30B CO-
LAAJTbHO-3KOHOMHYECKOTrO
Pa3BUTHS TIPEANPUITHH,
OpraHM3alnii, OTpacieu,
PETHOHOB, SKOHOMHKH
OTJIENIBHBIX CTPAH U MUPA
B II€JIOM Ha OCHOBE JKO-
HOMETPUYECKUX MOJIEIEN
C UCToJib30BaHueM MS
Excel, IIIIII Eviews,
Statistica, STATA

OIlK-2.3

Biageer coBpemen-
HOW METOJI0JOTHEN
9KOHOMMUYECKOTO
aHaJlM3a B NMPUKIaI-
HBIX U (1) QyHma-
MEHTAJILHBIX UCCTIe-
JIOBaHUSX, B TOM YUC-
JIE C UCII0JIb30BAaHUEM

CHCTEMAaTH3UpPOBAaTh U
00001IaTh BBIBOJIBI, II0-
Jy4eHHbIE Ha OCHOBE
aHaM3a  TMOCTPOCHHBIX
HKOHOMETPHYECKUX MO-
JIeneu,

JaBaTh  KOMILJICKCHYIO
OLICHKY M JIeJIaTh 3aKJII0-
YeHue;
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U(POBBIX CPEJCTB U
TEXHOJIOTUN

CaMOCTOSITEJILHO pa3pa-
0aTpIBaTh MPOTHO3HI OC-
HOBHBIX COLUAIBHO-
SKOHOMMYECKHUX I0Ka3a-
TeJNeH JesATEIbHOCTH
IPEANPUTHS, OTPACIIEH,
PETHOHOB U YKOHOMHUKH
B 1IEJIOM Ha OCHOBE KO-
HOMETPUYECKHX MOJIE-
aeu

OIIK-5

Crioco6eH UCIoIb30BaTh CO-
BpeMEHHbIC HH(POPMAIIMOHHBIC
TEXHOJIOTHH U IIPOrPaMMHBIE
CpeCcTBa PH PELICHUH IIPO-
(beccroHambHBIX 3a1a4

OIIK-5.1

3HaeT COBPEMEHHBIE
UH(OPMAIMOHHBIE
TCXHOJIOTUHU U IIPO-
rpaMMHBIE CPEJCTBA
IIPU PELIEHUHU IIPO-
(eccuoHaNbHBIX 3a-
nad

COBpEMEHHbIe HH(pOpMa-
IOUOHHBIC TCEXHOJIOTUU U
HpOrpaMMHBIC  CPE/ICTBA
Opu  pemeHun mpodec-
CHOHAJIBHBIX 32124 (B T.4.
IIITIT Eviews, Statistica,
STATA)

OIIK-5.2

YMmeeT BbIOMpATh UH-
(opMalMOHHbIE TeX-
HOJIOTHH U TIPO-
IpaMMHBIE CpeJICTBa
JUTSL pEUIeHUs TIPO-
(heccruoHaIbHBIX 3a-
nad

BbIOMpPATh MHPOPMALIMOH-
HBIE TEXHOJIOTHHU U TIPO-
rpaMMHBIE CpeICTBa AJIs
perieHus mpodeccuo-
HAIBHBIX 33/1a4, a TAKKe
MCTIOJIB30BATh DJIEKTPOH-
HBIE pecypchl, OpUIHAIb-
HBIE CaWTHI JUISl TOMCKA
HE00XO0AUMOM CTaTUCTH-
yeckoi nHpopManuu

OIIK-5.3

Bnaneet HaBLIKaMu
IIPUMEHEHHUS COBPE-
MEHHBIX HHpOpMaIu-
OHHBIX TEXHOJIOTHH U
MIPOrpPaMMHBIX

HaBBIKAMH TIPUMEHEHHS
COBpEMEHHBIX UHOP-
MAaIMOHHBIX TEXHOJIOTUI
Y TIPOTPaMMHBIX CPEJICTB
IIPU peLIeHun Ipodec-
CHOHAJIbHBIX 3a/1a4
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CPEICTB IIpH pelte-
HUU NPOo(heccCHoHaIb-
HBIX 33724

HaBBIKAMH 00pabOTKH 1
UHTEepHpeTanuu HHPop-
MaIMH ¢ TIOMOIIBIO MPO-
IPaMMHBIX TIPOJYKTOB
Excel, Word, Power
Point, Pictochart u np.,
OCYIIECTBIICHHUSI KOMMY-
HUKAIIUX TTOCPEACTBOM
Outlook, Miro, Zoom.
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4. CTpyKTYypa U CoAepKaAHUE TUCIUILIHHBI

4.1 PacnpeaesieHue TPyA0EMKOCTH JMCUMILIMHBI 10 BUIaM padoT 1o

ceMecTpam

O6u1ast TpyI0EMKOCTh TUCIUIUIMHBI cocTaBisieT 4 3au.en. (144 4daca), ux pac-

npezeneHue o BuaaM padoT U ceMecTpaM NpeACTaBIeHO B Tabuuue 2.

Ta6auua 2 — Pacnpenesienne TpyA0€MKOCTH JUCHUIIMHBI 110 BUAAM padoT

B 1 cemecTpe

Tpynoém-
Buj yueOHoit padoThl KOCTh
yac.
O01masi TpyA0€MKOCTb IMCUMILUIMHBI 10 Y4eOHOMY IJIAHY 144
1. KonrakTHas padora 32,35
AyauTopHas padora 32,35
aexyuu (J1) 8
npakmuveckue 3auamus (113) 24
KOHMAKMHAs paboma Ha npomexcymoynom konmpone (KPA) 0,35
2. CamocTrosiTesabHas padora (CPC) 111,65
CamMono020moseKka (npopabomxa u nosmopeHue 1eKYUOHHO20 MAmepuand u mame-
puana y4ebHUK08 u yueOHbIX nocooull, LO020MOBKA K NPAKMUYECKUM 3AHAMUIM,
KOHMPOJbHOU pabome u m.o.) 102,65
H0020MOBKA K 3a4emy ¢ OYeHKOU 9
Bu mpoMexxyTOYHOTO KOHTPOJIS: 3a4er ¢
OLICHKOU

4.2 Conep:xxanme TUCIUTIAHBI

Tadoauna 3 — TemaTudeckni MJIaH y4e0HOM JUCUUIJINHbBI

AyautopHasi padora | BHeaynurtop
HaunmeHoBaHHe pa3/iesioB U TeM Hasi pa6oTa
AUCHUILIUH (YKPYTHEHHO) Beero CP
JI 3 | INIKP

Paznen 1. [lapuas perpeccus 20 2 4 - 14
Paznen 2. MHOecTBeHHas perpec-
cus 50 2 12 - 36
Paznen 3. DKOHOMETPUYECKOE MO-
JICJINPOBAHUE BPEMEHHBIX PSJIOB 25 2 4 - 19
Paznen 4. Cuctembl OJTHOBPEMEH-
HBIX YKOHOMETPUUYECKUX YPaBHEHUM 25 1 2 - 22
Paznen 5. DxoHOMETpUYECKOE MO-
JIETMPOBAHNE TUCKPETHBIX U Ma-
HEJIbHBIX JaHHBIX 23,65 1 2 - 20,65
KoHnTtakTHas paboTa Ha MPOMEKY-
TOYHOM KOHTpPOJIE 0,35 - -1 0,35 -
HToro mo gucuunjinHe 144 8 24| 0,35 111,65
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Paznen 1. Ilapuas perpeccust

Hctopusi S5KOHOMETpUKUA. MECTO M pOJb SKOHOMETPUUYECKUX METOAOB B IO-
3HAHUM YKOHOMHKHU U oOmiecTBa. MeTonbl M3y4eHus B3aMMOCBSA3€H B IKOHOMHKE U
obmectBe. [lokazarenu TecHOTHI cBsi3u. [lapHbiil kKoapduiueHT koppensuu B Gop-
Me cpeaHed B3BewmieHHOM. IlapHas perpeccus. MeTron HauMMEHbBIIMX KBaJpaTOB
(MHK). Koaddunment mapHoi perpeccun B hopMe cpeaHeit B3pernieHHol. Teopema
paznoxenus: Bapuauuu. Koapounuent nerepmunanuu. Pasnoxkenue ypoBHS U Juc-
IEPCUM COCTAaBHBIX MOKa3areneil. OueHka AOCTOBEPHOCTH MapaMeTpPOB YPABHEHHUS
perpeccuu M Mokas3aTesel TECHOTHI CBs3U. [IpOrHO3upoBaHre Ha OCHOBE ypaBHEHUS
napHoi perpeccun. [lapnas perpeccust B MS EXCEL.

Pa3znen 2. MHoxeCTBEeHHAsI perpeccust

Kiaccudeckast HopmanbHas JMHEHHAss MOJENb MHOYKECTBEHHOW PETPECCHUMN.
[Ipennoceuika perpeCCHOHHOTO aHANIM3a O HEBBIPOKICHHOCTH MAaTPHULbl 3HAYECHUHN
OOBACHSIOUIMX NepeMEHHBIX. MaTpuuHble 0003HaueHus. OLeHka napaMeTpoB METo-
JIOM HAauMEHBIIMX KBAaAPATOB MOJEIN MHOKECTBEHHOW PETPECCHMM B MAaTpUYHOMN
¢opme. KoapuanuonHas marpuiia U ee BblOOpouHas oleHka. KoBapuaruoHHas
MaTpula BEKTOpa Bo3MylleHui. KoBapuanuoHHas MaTpula BEKTOpa OLIEHOK Iapa-
MeTpoB. OlleHKa 3HAYUMOCTH KOA(P(PUIIMEHTOB PETPECCUU U ONpPEENIEHUE JT0BEpH-
TeNbHBIX MHTEpBajoB. OmpezaeneHue omubok korpuuueHToB perpeccuu. Pacuer
nporHo3a. Cpeanss omuOKa MpOrHo3a, JOBEPUTEIbHBIE HHTEPBAJIbI IPOTHO3A.

MHoxecTBeHHbIE KO3(P(PUIUEHT KOPPESILUU U JEeTEPMHUHALIMN, HOPMUPOBaH-
HBIM KO3 (UUUEHT aeTepMuHanuu. J(MCepCHOHHBI aHAIU3 B OLIEHKE 3HAYUMOCTHU
YPaBHEHMSI MHOKECTBEHHOM PETPECCHUM.

CBolicTBa OLIEHOK METOJIa HAUMEHBIIUX KBAJpPaTOB (HECMEUIEHHOCTh, COCTOSI-
TeNbHOCTh U 3P ekTuBHOCTH). Teopema ["aycca-Mapkosa.

CranpapTu3oBaHHble KOA(DPUIIMEHTHI pErpeccuu, Coco0bl pacuera U UHTEP-
npetaus. Koaddumuentsl yactHoil aerepMmunanmu. Pasnoxkenune kodduiireHTta
MHOXE€CTBEHHOMN JAETEPMUHALIUH.

YactHble ypaBHeHUs perpeccuu. YacTHble KO3 (OULHEHTHI 31aCTUYHOCTH.

[TonsiTue MyJIBTUKOJJIMHEAPHOCTH U CHOCOOBI ee mpeonosieHus. ['peOHeBas
perpeccusa. Metos TTaBHBIX KOMIOHEHT. YacTHBIN, 4acTUUHBIN KOA(DOUIIMEHTHI Jie-
TEPMHUHALIMU U KOPPEJIALNU, CIOCOOBI pacyeTa U MHTEpIpeTalns, OlleHKa 3HaYuMO-
ctu. Tekymas MaTpuLa BeIMETaHus. TOJIEpaHTHOCTD.

Ot60p (akTopoB B MOJIEIh MHOXECTBEHHOM perpeccuu. Bepcus Bcex BO3-
MO>KHBIX PErpecCUid U MOIIaroBbie Mmpoieaypbl 0Toopa. MaKTOPHBIN aHAIN3 U METO]
IJIABHBIX KOMNOHEHT. [IpenmyiecTBa U HENOCTATKU MOJEINIEW C TJIABHBIMU KOMIIO-
HEHTAaMHU. DKOHOMHUYECKHUI CMBICJI TJJaBHBIX KOMIIOHEHT.

['eTepocKkeqaCTUYHOCTD OCTATKOB. T€CThI HA TETEPOCKENACTUYHOCTD OCTATKOB:
['neitzepa, Ilapka, Vaiita, N'onpadensaa-Ksanara, Cniupmena, bpeyma-Ilarana u ap.
OO600mEeHABI METOJ] HAMMEHBIINX KBaApPaTOB. B3BEIICHHBIM METOJ HAaUMEHBIIINX
KBaJpaToB.

Mopenu ¢ nepeMeHHOW CTPYKTypou. lIpuumHBI M3MEHYMBOCTH CTPYKTYpBI
MOJIEJIN U CIOCOOBI ee 0TOOpakeHUs B ypaBHEHUHU perpeccuu. llpencraBnenue uc-
XOJHOU MH(pOpPMAIIUU B MOJIEJISIX C MIEPEMEHHON CTPYKTypoi. DUKTHUBHBIE MTEpeMeH-
Heie. [Ipuembl 0OHapy)eHUSI U3MEHYUBOCTU CTPYKTYPbI MOJIETH M 3aKOHOMEPHOCTEH
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ATOrO IMpollecca ¢ MCIOJb30BAaHUEM CTATUYECKOW M JUHAMUYECKOW WH(GOpMAIIUH.
Kputepuii Hoy.

Henuneltnpie Moaenn MHOKeCTBeHHOU perpeccud. [IpousBoacTBeHHas QyHk-
s Ko66a-/lyrmaca. Kosdpdunuentsr 3amemenus dakropos. IlpenenbHas HOpMma
3aMEHBI TPYJOBBIX PECYPCOB KallUTAJIOM.

Pa3zgen 3. JxoHOMeTpHYECKOE MOICJIUPOBAHNE BPEMEHHBIX PSA/IOB

[Tonsitue BpemeHHOro psaa. OCHOBHBIE 3JIEMEHTHI M 3a/ladyd HCCIIEIOBaHUS
BPEMEHHBIX psi1oB. CTallMOHAPHBIE PAJIbI U UX XapaKTEPUCTUKUA. ABTOKOPPEISIUOH-
Hasl ¥ 4acTHas aBTOKOppENIANUOHHas (PpyHKIMU. MojenupoBaHie OCHOBHOM TEHCH-
nuu pa3Butus pana. [IporaosupoBanne Ha OCHOBE BPEMEHHOrO psAna. MoaenupoBa-
HU€ TEHJCHUWN NIPU HAJIMYUU CTPYKTYPHBIX U3MEHEHHU. MoaenupoBaHue Ce30HHBIX
U UUKJIMYECKUX KOJIEOAaHWU. AJTUTUBHBIE U MYJIbTUIUIMKATUBHBIE MOJENIN BPEMEH-
HBIX PSIOB.

WUnentudukanus crauvoHapHbIX psaoB. Monenn astoperpeccuu. Mojenu
CKOJIB35LIEro cpeauero. Moaenu aBToperpeccun-cKoap3sauiero cpeanero. Ipumene-
HUE MOJENEH aBTOPErPECCUH, CKOJIB3SIIETO CPEAHEr0 U aBTOPErpeCcCUU—
ckoub3siiero cpeaero. Mopaenu ARCH u GARCH. HUHTerpupyembie MpoIEecChl.
Hecranuonapusie paasl. [IpobiemMa eAMHUYHOTO KOPHSI.

ABTokoppensius B octaTkax. Tectel [lapObuna-Yorcona, bpeyma-I'ondpwu,
JIptonnra-bokca, bokca-Ilupca u ap. OueHnBaHME MapaMeTPOB YPaBHEHUS perpec-
CUU TIPU HaJUYHHM aBTOKOPPEISALMU B OCTaTKax: 0OOOIIECHHBIA METOJ HAMMEHBIINX
KBaJpaToB.

N3ydeHne B3anMMOCBS3EM MEXIY dSKOHOMHUYECKHMU IEPEMEHHBIMU HA OCHOBE
BpeMeHHbIX psafoB. [IpobieMa 10xHON KOppensuuu. MeToIbl UCKII0YEHUs! TEHACH-
UU: TpeoOpa30BaHNEe UCXOIHBIX JAHHBIX, BKIIFOUEHHE B MOJENb (paKTOpa BPEMEHH.

Perpeccrnonnbie nuHamudeckne Mmoaenu. CtoxacTnueckue perpeccopsl. Jlaru B
3aBUCHMBIX U HE3aBUCUMBIX IEPEMEHHBIX. TPyAHOCTH OLICHOK IapaMETPOB B MOJE-
JISIX C JIATOBBIMU TIEPEMEHHBIMH (CMEIeHHe omuO0oK K03hpuimeHToB, ux Headdek-
TUBHOCTb U T.11.). [I[pU4MHBI KOPPEIUPOBAHHOCTH PErPECCOPOB U OLIMOOK PErpeCcCHH.
JlvHamMu4eckast MOJEb C paclpeaeIeHHbIMU JIaraMu. /JJnHaMu4eckass aBToperpeccu-
OHHas Mozenb. MHrepnperanys napaMeTpoB B MOJEIAX C PaCIpeeICHHbIMU Jlara-
MU ¥ JMHAMUYECKUX aBTOIPECCHOHHBIX MOZENAX. MeToapl OLEHKH ONTHMAaJIbHOU
BENMYMHBI Jara. M3yueHue CTpyKTyphl Jiara U BbIOOp BUJIa MOJIENIU C paclpe/ieseH-
HBIM JaroM. Jlarm AnmoH. Meton Konka. MeTo rimaBHBIX KOMOOHEHT. METOI MHCT-
pyMeHTalbHbIX NepeMeHHbIX. JByxmaroBeiii MHK 1 ocobeHHOCTH ero npuMeHeHus
B OLIEHKaX KO3 (ULHUEHTOB MOJENEH C JaroBbIMU MepeMeHHbIMU. Monenb yacTuy-
HOU KOPPEKTUPOBKU. Mozienb aaliTUBHBIX 0XKUIaHUM.

Paszgea 4. CucreMbl 0OAHOBPEMEHHBIX JKOHOMETPHYECKUX YPABHECHUM

CucreMa 3KOHOMETPUYECKHUX YpaBHEHUN. CUCTEMBI HE3aBUCUMBIX YPABHEHUN,
PEKYpPCUBHBIX U OJTHOBPEMEHHBIX ypaBHeHHE. CTPYKTypHasi U NMPUBEACHHAS (POPMBI
CHUCTEM OJHOBpPEMEHHBIX ypaBHeHu#. Wnentudukauus cucrembl ypaBHeHuil. He-
uaeHTu(pUIIpyeMas U CBepXHUACHTUUIIUpYeMasi CUCTEMBI ypaBHeHM. KOCBEHHBIH,
JBYXILIAroBbId U TPEXIIArOBBIA METOJIbl HAMMEHBIINX KBaApaToB. CHCTEMBI IKOHO-
METPUYECKUX YPABHEHHU C JIArOBBIMU IEpeMEHHBbIMU. [IprMeHeHne cucrem 3KOHO-
METPUYECKUX YPAaBHEHUU I OMMCaHUs MaKposdKOHOMMKU. Monens Kelinca, nuna-
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Muueckas Mojaenb Keitnca. MHTepriperanus mapameTpoB. MynbTUIUIMKATOPBI. Mo-
nens Kieitna. Mojienu cripoca u peajioKeHUs.
Pa3zjnen 5. IkoHOMeTpHUYeCcKOe MOIeTUPOBAHME TUCKPETHBIX M NMAHEJIbHbIX

JaHHBIX

Mopenu ¢ AUCKPETHON 3aBUCUMOMN NepeMeHHOoM. Moenu 6uHapHOTO BhIOOpA.
Mojenu MHOKECTBEHHOTO BbIOOpa. Mojenu naHeNlbHbIX AaHHbIX. JIMHElHbIE MOjie-
au. Kommonents! ommbku. OneHku ¢ ¢ukcupoBaHHBIMU dddekramu. CrnyyaiiHbie
s dextol. TecTsl Ha crenudukanuo mogenu. Tect Xaycmana. HCTpyMeHTalIbHBIE

IIEpPEMEHHBIE.

4.3 Jleknum ¥ NPaKTH4YEeCKUE 3aHATHSA

Tadoauna 4 — Conep:kanue JIeKIMd, MPAKTHYECKUX 3aHATHHA M KOHTPOJIbHbIE

MEpPONPUATHS
Haspanne Ne u Ha3BaHuWe JEKUHiA, ®opmupyembie Bix kontposs- | Koa-
pasaena NPaKTHYeCKUX 3aHATHI KOMIETEeHI[UH Horo Bo
MEpONpPHUATHS | 4YACOB
Pazpean 1. Jlexuus 1. [lapnas perpeccust VK-1.1; OIIK- 2
IMapuas per- 2.1; OIIK-5.1
peccust I13 Ne 1. Onenka napameTpoB VYK-1.1; YK-1.2; | 3ammuTa npax- 2
YpaBHEHUS [TapHOM JIMHEWHOU VYK-1.3; OIIK- | Trueckoii pabo-
perpeccuu MeTojioM HauMenbiux | 2.1; OIIK-2.2; ThI
KBaJlpaToB ¢ ucnoiabzoBanueM MS | OIIK-2.3; OIIK-
Excel, IIIIIT Statistica, Eviews, 5.1; OIIK-5.2;
STATA. Pacuer cpeiHEeB3BEIIECH- OIIK-5.3
HBIX TI0Ka3aTelIed CBA3H.
ITporno3upoBanue.
I13 Ne 2. Onenxka nocrosepnoctu | YK-1.1; VK-1.2; | 3ammra npak- 1
YpaBHEHUs MTapHOM JINHEUHOU VK-1.3; OIIK- | Tuyeckoii pado-
pEerpeccuu U ero napaMeTpos ¢ 2.1; OIIK-2.2; ThI
ncnons3oBanueM MS Excel, ITIIIT | OIIK-2.3; OIIK-
Statistica, Eviews, STATA. 5.1; OIIK-5.2;
OIIK-5.3
Konrtponsnas padora Nel VK-1.1; YK-1.2; | BapuaHTbI KOH- 1
VYK-1.3; OIIK- | TponwsHOii pabo-
2.1; OIIK-2.2; TBI
OIIK-2.3; OIIK-
5.1; OIIK-5.2;
OIIK-5.3
Paznen 2. Jlexuus 2. MHOXXeCTBEHHas per- VK-1.1; OIIK- 2
MHo:xecT- peccust 2.1; OIIK-5.1
BECHHAasl per- VYK-1.1; YK-1.2; | 3ammuTa npax- 2
peccust I13 Ne 3. Iloctpoenue muHoxkect- | YK-1.3; OIIK- | trueckoii pabo-
BEHHOU perpeccunt merogom 00- | 2.1; OIIK-2.2; ThI
paTHO MaTpuubl ¢ ucnoas3oBa- | OIIK-2.3; OIIK-
nuem MS Excel 5.1; OIIK-5.2;
OIlK-5.3
I13 Ne 4. Pacuer wactHbix k03(d- | YK-1.1; YK-1.2; | 3ammuTa npax- 2
¢unuentoB koppemsauun. Onenka | YK-1.3; OIIK- | tuueckoi pabo-
MyJIbTUKOJIIMHEapHOCTH — (hakto- | 2.1; OIIK-2.2; TBI
poB. Pumx-perpeccust ¢ ucnodb- | OIIK-2.3; OIIK-
3oBanueM I[II1IT Statistica 5.1; OIIK-5.2;
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Bua KOHTpOJIB-

Koa-

HasBanmue Ne u Ha3BaHue JIeKI Ui, ®opmupyemble HOTO B0
pasaena NPaKTHYECKUX 3aHATHI KOMIIEeTEeHIIUH
MepONpHUATHS | 4YACOB
OIIK-5.3
I13 Ne 5. CpaBautensubiii ananu3 | YK-1.1; YK-1.2; | 3ammTa npak- 2
yuctoro BiusHusA QaktopoB Ha | YK-1.3; OIIK- | Tudeckoii pabo-
pe3yJabTaTUBHBIA Npu3Hak ¢ uc- | 2.1; OIIK-2.2; ThI
nois3oBanueM MS Excel, IIIIT | OIIK-2.3; OIIK-
Statistica 5.1; OIIK-5.2;
OI1K-5.3
I13 Ne 6. Tectnl Ha rerepockena- | YK-1.1; YK-1.2; | 3ammTa npak- 2
CTUYHOCTHh OCTAaTKOB C Hcmonb30- | YK-1.3; OIIK- | tuueckoii pabo-
BanneM MS Excel, Eviews 2.1; OIIK-2.2; TBI
OIIK-2.3; OIIK-
5.1; OIIK-5.2;
OI1K-5.3
[13 Ne 7. Bspemennsii meton | YK-1.1; VK-1.2; | 3ammura npak- 2
HauMeHbIIUX KBajapatoB c¢ uc- | YK-1.3; OIIK- | tuueckoii pabo-
noabs3oBanreM MS Excel 2.1; OIIK-2.2; TBI
OIIK-2.3; OIIK-
5.1; OIIK-5.2;
OI1K-5.3
[13 Ne 8. Iloctpoenue npousson- | YK-1.1; VK-1.2; | 3ammura npak- 1
ctBeHHoil  ¢Qynkuuun  Ko606a- | VK-1.3; OIIK- | tuueckoii pabo-
Hyrnaca ¢ ucnonwszoBanuem MS | 2.1; OIIK-2.2; TBI
Excel, IIIIIT Statistica OIIK-2.3; OIIK-
5.1; OIIK-5.2;
OIIK-5.3
Kontponbnas pabora No2 VK-1.1; YK-1.2; | BapuaHThI KOH- 1
VK-1.3; OIIK- | TponbHO# pabo-
2.1; OIIK-2.2; TBI
OIIK-2.3; OIIK-
5.1; OIIK-5.2;
OIIK-5.3
Paznean 3. Jlexums 3. DKkoHOMETpUUYECKOE VK-1.1; OIIK- 2
JKOHOMETPH- | MOJAEIUPOBAHUE BPEMEHHBIX Psi- 2.1; OIIK-5.1
yeckoe Moje- | JI0B
JIMPOBaHHE I13 Ne 9. Okonomerpuueckoe mo- | YK-1.1; VK-1.2; | 3ammura npak- 2
BpPEeMEHHBbIX JIETUPOBAHKNE OJJHOMEPHBIX Bpe- VYK-1.3; OIIK- | Tuueckoit pabo-
pAaoB MEHHBIX PSAJIOB C UCIIOJIb30BAHU- 2.1; OIIK-2.2; TBI
em IIIIIT Statistica, Eviews OIIK-2.3; OIIK-
5.1; OIIK-5.2;
OI1K-5.3
I13 Ne 10. DxoHOMETpUUECKOE VYK-1.1; YK-1.2; | 3ammuTa npax- 2
MOJEIUPOBAHUE MHOTOMEPHBIX VK-1.3; OIIK- | Tuueckoit pabo-
BpEMEHHBIX psA/I0B. OlleHKa aBTo- 2.1; OIIK-2.2; ThI
Koppessun octaTkoB. O000- OIIK-2.3; OIIK-
IIEHHBII METOJI HAaUMEHBIIINX 5.1; OIIK-5.2;
KBaJIpaTOB C UCMOJb30BaHUEM MS OIIK-5.3
Excel
Paznen 4. Jleknus 4. CucteMbl OAHOBpE- VK-1.1; OIIK- 1
CucteMbl 01- | MEHHBIX SKOHOMETPUUYECKHUX 2.1; OIIK-5.1
HOBPEMEHHBIX | YpAaBHEHUN
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Haspanue Ne u Ha3BaHHe JIEKIMI, ®opMupyeMble Bun wonrpons- | Ko-
pasaena NPaKTHYECKUX 3aHATHI KOMIIEeTEeHIIUH Horo Bo
MepONpHUATHS | 4YACOB
skoHomerpu- | II3 Ne 11. [Ipumenenue cucrtem VK-1.1; VK-1.2; | nmenoBas urpa 2
YeCKHUX ypaB- | OJHOBPEMEHHBIX YPAaBHEHUH NpU VYK-1.3; OIIK-
HeHMH MaKpPO3KOHOMHUYECKOM MOJEIH- 2.1; OIIK-2.2;
POBaHUU U IPOTHO3UPOBAHUM C OIIK-2.3; OIIK-
ucnoab3oBannem MS Excel, 5.1; OIIK-5.2;
Eviews OIIK-5.3
Paszgea S. Jlexuus 5. DxoHOMETpUUYECKOE VK-1.1; OIIK- 1
JKOHOMETPH- | MOJEIUPOBAHUE JUCKPETHBIX U 2.1; OIIK-5.1
YyecKoe Mojie- | TaHEJIbHBIX JaHHbIX
JUPOBaHHE I13 Ne 12. [TocTpoenue npoodut- VYK-1.1; YK-1.2; | 3amwuTra npax- 2
AMCKPETHBIX | MOJIEIH C UCIIOJIb30BAaHUEM VYK-1.3; OIIK- | tudeckoii pabo-
U na”ejabHbIX | Eviews. [Iporno3upoBanue. 2.1; OIIK-2.2; ThI
JaHHbBIX OIIK-2.3; OIIK-
5.1; OIIK-5.2;
OIIK-5.3
BCET'O 32

Tabamnua 5 — IlepeyeHb BOPOCOB VISl CAMOCTOSITEILHOTO H3y4Y€CHUSI

JTUCIHUIIJIUHBI
dopmMmupyembie Ilepeuenns paccMaTPUBAEMbBIX
Ne | Ha3Banue pa3- pMHpY P P P
KOMIIeTeHIIMH BOIIPOCOB J1JIsI
n/m JeJia

CaMOCTOATEC/ILHOI0O U3YUYCHUHA

1. | ITapnasi perpec-
cus

VYK-1.1; YK-1.2; YK-1.3;
OIIK-2.1; OIIK-2.2; OIIK-
2.3; OIIK-5.1; OIIK-5.2;
OIIK-5.3

Cnenatb BeiBoAbI 110 113 Ne 1 m Ne
2, ohopmuth pabOThl U MOATrOTO-
BUTHCS K uX 3amure. [lopToputh u3
Kypca ODKOHOMETPUKH B Oakanas-
puare U yriayOuTh 3HAHUS MO BO-
npocam 1-17 (cMm. m. 3 monpasznena
6.1 «llepedueHb BONPOCOB, BBIHO-
CUMBIX Ha MPOMEXYTOUHYIO aTTe-
CTalUIO (3a4ET C OI[EHKO)»)

2. | MHOXeCTBeH-
HaA
perpeccust

VYK-1.1; VK-1.2; YK-1.3;
OIIK-2.1; OIIK-2.2; OIIK-
2.3; OIIK-5.1; OIIK-5.2;
OIIK-5.3

Cnenatb BeIBOARI 110 113 Ne 3-8,
0(pOpMHUTH PaOOTHI M IOATOTOBUTh-
s K UX 3amuTe. M3yanTh BOpOCH
18-45 (cwm. n. 3 moapazzaena 6.1
«ITepeueHb BOIIPOCOB, BEIHOCUMBIX
Ha IPOMEKYTOUHYIO aTTECTAIUIO
(3a4eT C OIIEHKOM)»)

3. | OxoHOMeTpHUYe-
cKoe
MO/1eJIMPOBaHUE
BpPEMEHHBIX Psi-
0B

VYK-1.1; VK-1.2; YK-1.3;
OIIK-2.1; OIIK-2.2; OIIK-
2.3; OIIK-5.1; OIIK-5.2;
OIIK-5.3

Craenatph BeiBOJBI 10 I13 Ne 9,10,
0(opMHUTH PaOOTHI ¥ OJATOTOBUTh-
s K UX 3anute. M3yduTh BOIPOCHI
46-70 (cm. 1. 3 mogpasznena 6.1
«IlepeueHpb BOIIPOCOB, BEIHOCUMBIX
HA IPOMEKYTOUHYIO aTTECTAITUIO
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Ha3Banmue pa3s-
aeJia

dopmupyembie
KOMIIeTeHIIUH

Ilepeyenb paccMaTpuBaeMbIX
BOIIPOCOB [IJIst
CaMOCTOSITEJILHOTO H3yYCHUS

(3a4eT C OIECHKOM)»)

4. | CucreMbl OIHO-

VYK-1.1; VK-1.2; YK-1.3;
OIIK-2.1; OIIK-2.2; OIIK-

[ToaroToBUTHCA K AETOBOW UIPE MO

BPEMEHHbIX BoripocaMm 71-77 (cm. . 3 nmoapas-
2.3; OIIK-5.1; OIIK-5.2;
IKOHOMETpHYe- | nena 6.1 «Ilepeyenn BOMpocoB,
CKHUX BBIHOCUMBIX Ha TPOMEXKYTOUHYIO
YPaBHEHHH aTTECTaIMIO (3a4€T C OLEHKOM)»)
5. | Oxonomerpuue- | YK-1.1; YK-1.2; YK-1.3; | Cnenath BeiBOABI TI0 [13 No 11,
ckoe  momein- | OUIK-2.1; OLK-2.2; OIIK- | oqyopMuTh paboTy ¥ MOATOTOBUTE-
poBaHue  HC- 2013TK0?§<51 ONK-525 | g k ux 3amuTe. M3y4uTh BOIIPOCHI
KPETHBIX M Ia- 78-86 (cwm. . 3 moapazzaena 6.1
HeJbHBIX JIaH- «IIepeyeHp BONPOCOB, BEIHOCUMBIX
HBIX Ha MIPOMEKYTOUYHYIO aTTECTAIUIO

(3a4eT C OIICHKOMN)»)

5. O0pa3oBaresibHbIE TEXHOJIOTUU

Taduanua 6 — IIpuMeHeHne AKTUBHBIX M1 HHTEPAKTHBHBIX 00Pa30BaTeIbLHbBIX

TEXHOJIOTMH
HanmeHoBaHMe HCIIOJIb-
Ne T 3yeMbIX AKTHBHBIX U HH-
ema 1 popma 3aHATHUA
n/n TePaKTUBHBIX 00pa3oBa-
TeJIbHBIX TEXHOJOTHH
1 [TocTpoenne MHOxecTBeHHOM perpeccun Metonom o0- | II13 | KommnbroTepHas cumysns-
paTHOW MaTpPHIIbI s
2 Pacuer yactHbix ko3¢ dunnentoB xoppensuuu. Ouenka | [13 | KomnbroTepHas cumysns-
MYJIbTHKOJUIMHEAPHOCTH (pakTopoB. Pupk-perpeccust s
3 DKOHOMETpPUYECKOE MoJienupoBaHue oaHoMepHbIX Bpe- | [I3 | KomnelotepHas cumyiis-
MEHHBIX PsI0B s
4 [Ipumenenue cuctem oaHoBpeMeHHbIX ypaBHeHuil mpu | II13 | KommbroTepHas cumysns-
MaKpO3KOHOMUYECKOM MOJIEIUPOBAHUU M IPOTHO3UPO- s
BaHUU
5 13 | KomnerorepHas cumyiis-
IToctpoenne npodbut-mozaenu. [IporuozupoBanue s

6. Texkymmii KOHTPOJIb YCIIEBAEMOCTH M MPOMEKYTOUYHAS ATTECTALMS 110
UTOTraM OCBOCHMS JUCHUIJINHbBI

6.1 TunoBble KOHTPOJIbHBIE 32/IaHUS U MHbIE MATEPHUAJIbI, HEOOXOAUMBbIE ISl
OLICHKH 3HAHWI, YMEHUI U HABBIKOB M (WJIH) ONbITA 1eATEJIbHOCTH

1) Ilpumep KOHTPOJILHBIX PadoT

Konmponvnasa paboma Ne 1
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1. Yemy paBeH k03P HUIIMEHT APHOM JIMHEHHON KOPPEIISIIIUU, €CIIM KOBapHaIIHs
paBHa 10, cpenHee KBaIpaTUUYECKOE OTKIIOHEHUE HE3aBUCUMOW IIEPEMEHHO — 2,
3aBUCUMOM — 67

2. Kak paccuntbiBaeTcsi CpeHss OIIMOKa MPOTrHO3a TPYIIIOBOrO CPEAHETO?

3. Kak paccuutbiBaeTcst KO3(QQHUIMEHT MTOJHON PErpeccuu Kak CpeHss B3Be-
LICHHAs BEJIMYHUHA?

4. Yemy paBeH kputepuid Puniepa sl MOJIEIU NapHOW JMHEHHON perpeccuu,

€CIIv J0JIsl OCTaTOYHOU BapHaluu B o01eit pasHa (0,2, yucio HaOIoAeHHI

paBHO 127

YTo Takoe «OCTaTKW», KaK OHU ONPEEIAI0TCS?

6. Kak paccuntbsiBaeTcs cpeansis omrOka koddduiinenta noaHou perpeccun’?

hd

Konmponvnasa paboma Ne 2

1. OnpenenuTs U MpoOaHATU3UPOBATH KOIPDUIIMEHTHI pa3AeIbHON JeTepMHUHA-
WU, €CIIU:

¥ =833+0,16x, +2,30x,;07 =104,3;
o2 =349.2;r, =0,833;R? = 0,828.

2. Tloctpouth MOJENb PErpeccHH MO JaHHBIM, HAXOJAIIUMCS Ha JHCTE «2 3»
daiina «MHOXECTBEHHas] perpeccus KOHTPOJbHAas». 3amucaTh YpaBHEHUE
perpeccun. [IpoBecTu NUCIIEPCUOHHBIA aHAIN3, OLIEHUTHh TOCTOBEPHOCTDH Ia-
paMeTpoB, AaTh UX UHTEPBAIBHYIO OIleHKY. OLIEHUTh TECHOTY CBSI3U, 1aTh MH-
TepnpeTanuio KodhOUIIMEHTOB YUCTON PErPEeCCUH.

2) Ilpumep BONPOCOB AJIsl 3AIIMTHI MPAKTHYECKOH PadoThI

Bompocs! k 3amure [13 Ne 5. CpaBHUTENbHBINA aHAIN3 YUCTOTO BIUSHUS (Dak-
TOPOB Ha PE3YJIbTATUBHBIN MPU3HAK:

l. CranpapTu3oBaHHble KO3(P(GULIMEHTH PErpeccuH, CrocoObl pacuera u

UHTEpIpeTalus

2 KoadduimeHTs! 351acTUYHOCTH

3 KoaddunmenTs! yacTHOM 1eTepMUHAIINN

4. Paznoxenue koadpuiiieHTa MHOKECTBEHHON JIETEpPMUHAIIIU

5 YacTHble YpaBHEHUS PErPECCUU

6 Yacthable KO3 PUITMEHTHI 3J1aCTUYHOCTH

JesoBast urpa. IIppuMeHenne cucTeM 0O{HOBPEeMEHHBIX YPABHEHUH NPHU
MAaKPOIKOHOMHYECKOM MOACJUPOBAHUM U IPOTHO3MPOBAHUM

JlenoBasi urpa mpeanonaraeT pa3dOMeHHe TPYNIbl CTYACHTOB Ha JIBE MOATPYIIIbI

(aHAIUTUYECKHE AareHTCTBA), KOTOPBIE MOJYYMUIIM 33aKa3 MO0 MAaKpPO3IKOHOMUYECKOMY

MOJICJIMPOBAHUIO U MPOTHO3UMpPOBaHKI0. Hampumep, MOXeT ObITh MOCTPOEHA MOJAEIH
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KCﬁHC&, OJHa mnoArpymnma AacT OUCHKY KOCBCHHBIM MCTOJOM, BTOpas — AByXIIaro-
BeIM. Ha ocHOBe IMOCTPOCHHBIX MOI[CJ'IGI71 JOJIDKHBI OBITH CACJIaHbl IIPOTrHO3bI, PYKOBO-
AUTCIEIMU ar¢HTCTB CACJIaHBbI ITPC3CHTAIINU. PGBYJH)TaTBI CPAaBHUBAIOTCA U 06CY}KI[8,-

I0TCS B paMKaX KOH(MEpeHIMH (KPyIJIoro CTOJIa) MO OOCYXICHUIO OTYETOB PYKOBO-
TATEIEH.

Borpockl k 1emoBoit urpe:

AN

[loHATHE CUCTEMBI JKOHOMETPUYECKUX YPABHEHUMN, OCHOBHBIE BUIbI
CrpykrypHas u npuBeneHHas popma monenu. [Ipodnema uaeHTupUKauu
HeoOxoaumoe 1 10CTaTOYHOE YCIOBHS UICHTU(PUKALIUN

KocBeHHBIN METOZ HAMMEHBIINX KBAIPATOB

JIByX11aroBslii METOJI HAMMEHBIINX KBaJAPATOB

Mopnens Keitnca. IHBECTULIMOHHBIE MYJIbTUILUIMKATOPBI OTPEOIEHUS U Ha-
LAOHAJIBHOIO T0X0/1a

Mopgens cipoca U peIoKeHus

3) IlepedeHb BONPOCOB, BBIHOCHMBIX HA MPOMEKYTOYHY IO
aTTecTanuIo (3a4eT ¢ OLEHKOM)

1. IIpeaMer 1 METOT SKOHOMETPHUKH. JTaIlbl 3KOHOMETPUYECKOTO UCCIIEI0BAHUS
2.KoBapuanusi, koppensuust ciiydailHoM BenuuuHbl. CBoMcTBa KO3 PUIIMEHTA
koppessauud. KoadduimeHT koppensinun Kak cpeJTHEB3BEIICHHAs BEJIMYMHA

3.Knaccnueckas nmapHas JIMHEWHAs MOJENb PETPECCUN

4.1TonsiTue BEIOOPOYHOrO YPAaBHEHHSI PETPECCUH

5.KoaddunueHnt noaHo# perpeccun Kak CpeITHEB3BEIICHHAs] BETUYMHA

6.1loHATHE U TPUYMHBI BOSHUKHOBEHUSI OCTATKOB B YPABHEHUH PETPECCUH

7.OCHOBHBIE NPEANOCHUIKK PErPECCHOHHOTO aHAIN3a

8.Meroa HaMMEHBIIMX KBaApPaTOB — CYIIHOCTb W MCHOJB30BAHHUE IJI OLICHKU
IapaMeTpOB MMAPHOU JIMHEWHOU perpeccuu

9.01eHKa 3HAYMMOCTH YPAaBHEHMS PETPECCUM B 1IEJIOM U €r0 ITapaMETPOB

10.ToueuHass 1 MHTEpBaJIbHAS OLICHKA [apaMETPOB I'€HEPAJIBHOIO ypaBHEHUS
perpeccuu

11.TTokazaTenu kadyecTBa o00pa MOACIIH

12.1IporHo3upoBaHre Ha OCHOBE MAPHOIO JIMHEWHOTI'O YPABHEHUS PErPECCHH.
ToueuyHast U UHTEpBaJIbHASI OLIEHKA MPOTHO3a

13.Knaccudukanus HeIMHEWHBIX pErpeccuii

14.0OneHka napaMeTpoB PErpeCcCHil, HEIMHENHBIX 110 ITapaMeTpam

15.0uenka napaMeTpOB PErpeccuii, HETMHEUHBIX MO MEPEMEHHBIM

16.HenuneliHble MOKa3aTeN TECHOTHI CBSI3U

17.00nacTi npUMeHEeHHsI HEJIMHEWHBIX MOJIENel perpeccuu

18.Knaccnueckast TMHEHAs MOJEIb MHOKECTBEHHOM PETPECCUN

19.IlpencraBneHue U OTBICKaHUE MTApaMETPOB MOJIENI MHOXKECTBEHHOM perpec-
CUU B MaTpUIHOU (hopme

20.KoBapuanonnass mMatpuiia JUCIEPCUl BEKTOpa OIEHOK KO3(PPUIIMEHTOB
perpeccuu )., , €€ UCII0JIb30BaHNE

21.CBoiicTBa OLIEHOK BBIOOPOYHBIX KOA(D(OUIIMEHTOB PErpeccuu, MOTYyYEHHBIX
METO/IOM HauMEHbIIUX KBajJipaToB. Teopema ["aycca-MapkoBa
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22.06parnast MaTpuna (XX) ' ee HCIOIb30BaHIE BO MHOXECTBEHHOM perpec-
CUOHHOM aHaju3e

23.01ueHKa 3HAYMMOCTH MHOKECTBEHHOM pErpeccuu

24.0mubku k03P GUIMEHTOB PErPECCUU U POTHO3a B MATPUUHOUN opMme

25.KoBapuanmoHHass mMaTpuna BeKTopa Bo3MmyuleHu#. Illecras mpeanocslika
MHO’KECTBEHHOI'0 PErPECCUOHHOTO aHallu3a B MaTpU4YHOU (hopme

26.IloHsITHE MYJIBTUKOJIIMHEAPHOCTH (PaKTOPOB. /[narHocTuka u crocoObl yCT-
paHeHus

277.Pumk-perpeccus

28.@axtopHbii aHanu3. [locTtpoeHne mMonenu perpeccuy Ha IJIaBHBIX KOMIIO-
HEHTax

29.KospduureHT yacTHOU KOPPEIALMH: MOHATHE U CITOCOOBI pacyeTa

30.Crannaptru3oBaHHble KOAQ(UIMEHTBI perpeccuu, Ko3(hPUIMEHTB pa3aeiib-
HOM JETEPMUHALINN

31.1loHATHE O TOMO- M I€TEPOCKENACTUYHOCTH OCTAaTKOB. [locnencTeus u non-
XOJIbI K BBISIBJIEHUIO FE€TEPOCKEIACTUYHCOTH OCTATKOB

32.Tect T'onpadensaa-KBanara

33.Tect CriupmeHa

34.Tect bpeyma-Ilarana

35.Tect Vaiita

36.Tect I'nelizepa

37.Tect Ilapka

38.0000111€HHAs TMHEHHAs MOJENIb MHOXECTBEHHOM JIMNHEMHON perpeccuu

39.0000111€HHBIN METO/I HAMMEHBILINX KBAJIPaTOB

40.B3BelIeHHBIN METOI HAMMEHBIIINX KBAJAPAaTOB

41.0160p dakTopoB B MoJienb perpeccuu. [lomarossie npoueayps oToopa

42.YacTHble ypaBHEHHUS PErPECCUH, YACTHBIE KOA(DPHUIIMEHTHI 31aCTUYHOCTH

43.HenuHeliHble MOJEIM MHOXKECTBEHHOW perpeccuu. lIponsBoacTtBeHHas
dbynkuus Ko66a-Jlyrnaca, 3ameHa ¢pakTopos

44 Mopenu perpeccuu ¢ PUKTUBHBIMU TTEPEMEHHBIMH

45.T1oaxo/bl K BBISIBJIECHUIO CTPYKTYPHBIX n3MeHeHui. Tect Yoy

46.I1oHATHE BPEMEHHOIO PsAJia, €T0 OCHOBHBIE KOMIIOHEHTHI

47.0OcHOBHBIE 33J]a41 U3YUEHUS BPEMEHHBIX PAJIOB

48.MopenupoBaHue TEHJACHIIMN BPEMEHHOIO psJia

49.Bp160p nyuiei popmel TpeHAA

50.MognenupoBanne TEHACHUMN MPU HAIMYUKM CTPYKTYPHBIX M3MeHeHui. Kpu-
tepuit Hoy

51.ABTOKOppENSLMS YPOBHEH BPEMEHHOTO psifia. ABTOKOppEIsuOHHas (PyHK-
1Y U €€ IPUMEHEHHUE MPHU BbISBIICHUU CTPYKTYPHI psijia

52.MonenupoBaHnue B3aMMOCBA3EH MEXKIy NPU3HAKAMH HA OCHOBE PANIOB JH-
HaMUKH. MeTobl UCKIIFOUYEHHUS] TEHICHLIUN

53.0065acTi NpUMEHEHHUSI U CYIIIHOCTh METO/IA MOCIE0BATEIbHBIX PA3HOCTEN

54.000acTH NPUMEHEHHS U CYLITHOCTh METOJAa OTKJIOHEHHSI OT TPEH]I0B

55.MeTtoj BKITIOUEHHS B MOJIEIb (DaKTOpa BpEMEHHU

56.ITonsatue aBToKOppessanuu octaTkoB. Ctatuctuka [lapbuna-YorcoHa
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57.Tectol bpeyma-I'ondpu, JIptonnra-bokca, bokca-ITupca

58.MonenupoBaHue M MPOTHO3UPOBAHME HA OCHOBE MYJIbTUIUIMKATUBHON U
aJUTUTUBHON MOeJIen

59.TectupoBanue MOAENEN HA AaBTOKOPPENSALUIO OCTATKOB

60.IIpumenenne moaeneidr ARIMA U CKOIB3SIIEr0 CPEAHETO B SIKOHOMHUKE

61./lnHAaMUYECKNE PETPECCUOHHBIE MOJETN

62./IlunaMuyeckast MOJENb C paclpeIesICHHbBIMU JIaraMu

63.MeTobl OIIEHKHU ONITUMAILHON BEJIMYMHEI Jiara

64.13y4yenue CTpyKTyphl Jlara U BEIOOp BUA MOJICNIH C PACIIPECICHHBIM JIaroM

65.Jlaru AnMoH

66.Meton Koiika

67.MeTtoJ1 rI1aBHBIX KOMIIOHEHT

68.MeTon HHCTpYMEHTAIBHBIX ITepeMeHHBIX. JIByxmarossiii MHK

69.ARCH u GARCH-Mmonenu

70.0TpICKaHKE TApaMETPOB MOJEJEN C aBTOKOPPEIMPOBAHHBIMU OCTaTKAMHU.
OMHK

71.1loHsiTHE CHCTEMBI 5GKOHOMETPUUECKUX YPABHEHUM, OCHOBHBIE BUIbI

72.CTtpykTypHas u npuBegeHHas ¢popma mozenu. [Ipodraema uaeHTHUGUKAIMH

73.Heob6xoaumMoe 1 IOCTaTOYHOE YCIOBUS UACHTU(DUKAIINH

74.KOCBEHHBIN METOI HAMMEHBIINX KBAaAPaTOB

75.J1ByX11aroBblii METO] HAMMEHBIIINX KBAAPATOB

76.Mogenb Kelinca. IHBeCTHIIMOHHBIE MYJIBTUILUIMKATOPBI MOTPEOJIECHUS U Ha-
[IMOHAJILHOTO J10X0/1a

77.Mopenb cripoca ¥ IPEeAJI0KEHUS

78.Mopaenu ¢ TUCKPETHOW 3aBUCUMOMN IEPEMEHHOM

79.Monenu 6uHapHOTO BBIOOPA

80.Mojenu MHOKECTBEHHOTO BbIOOpa

81.Moxenn naHenbHBIX JaHHBIX. JIMHEMHBIE MOJIEIN

82.KoMIoHeHThI O1uoKu

83.0ueHku ¢ pukcupoBaHHBIMU Y dhekTamu

84.Cnyuaitabie 3 PeKThI

85.Tecto! Ha crienudpukanuo moaenu. Tect XaycMmaHa

86.MHCTpyMeHTaIbHBIE TIEPEMEHHBIE TTPU MOACITUPOBAHUH TTAHEIBbHBIX JaHHBIX

6.2 Onucanue nokasareJieil U KpUTepreB KOHTPOJISl YCIIEBA€MOCTH,
ONMMCAHME KA OLleHUBAHUS

JIJist OlleHKW 3HAHWW, YMEHHM, HABBIKOB M (POPMUPOBAHUS KOMIIETCHIIUU TIO

JUCLUIUIMHE TPHUMEHSETCS 0aJIbHO-PEMTHHIOBAsl CUCTEMAa KOHTPOJI U OLEHKH
yCIIEBAEMOCTH CTYACHTOB.

B ocHoBy 6aibHO-peiTrHroBoil cucteMsl (BPC) monoskeHpl MPUHIUTIBI, B CO-

OTBETCTBUHU C KOTOPHIMH (DOPMHUpPOBAHHE PEUTHHTa CTYACHTA OCYIIECTBISETCS B XO-
JI€ TEKYyIIEe padoThl B CEMECTPE.

B Teuenue nepuoaga 06y‘I€HI/I}I o JUCHUIINIMHE CTYACHT JOJDKCH BBIIIOJIHUTD

11 npakTudeckux padboT, Kaxaas U3 KOTOPBIX OLIEHUBAETCS MAKCUMyM Ha 6 OaJjIoB,
HamucaTh 2 KOHTposbHbIE (1o 30 0ansIoB) U MPUHATH ydacTHE B AEIOBOM urpe — 18
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Oamna. Takum o00pa3oM, MakCMMalbHO BO3MOXHasi CcymMMma OasIoB paBHa:
11x6+2x30+18=144. 3auer ¢ OIIEHKON HAa OCHOBE TEKYILETO PEUTUHTA MOXKET TOJY-
YUTh CTYJICHT, BHITIOJHUBIIUN BCe 3a7aHus U HaOpaBmuii He MeHee 86 OamnoB (60%
OT MaKCUMAaJIbHO BO3MOXKHBIX ).

3a4eT C OLIEHKOM IO NUCIUILIMHE MTPENOAaBaTelb CTABUT B COOTBETCTBUU CO
CJICIYIOIIEW IIKAJIOM:

OrieHka
Texymmi peTHHT «HEYROBIIC- «YIIOBJIETBO- «OTJINY-
YA P TBOPUTEIb- yA «XOpOLIO»
PUTEIIBHO HO»
HO»
B MPOIIEHTAX 0-59 60-69 70-84 85-100
B Oautax 0-85 86-100 101-121 122-144

Crynentsl, HaOpaBIllMe B TEYCHUE ceMecTpa MeHee 86 OaJlIOB, MUIIYT UTOTO-
BYIO 3aueTHyr0 pabory. K HammcaHuio UTOroBOM 3aueTHOM pabOThI MOMYyCKalOTCs
CTYJICHTBI, B CJIy4yae BbINOJHEHUS BCeX MPAKTHYECKUX PadoT.

st 1eneil KOHTPOJIsl OBJIAICHUS] HABBIKAMHU 3KOHOMETPUYECKOTO MOIECIUPO-
BaHMs M MPOTHO3UMPOBAHUS CTyAEHTaM, HaOpaBIIUM MeHee 86 0ayuioB, Ha 3ayeTe C
OIICHKOW OyJeT MpeiokeHO CHopMyaupoBaTh, OLIEHUTH MapaMeTpPbl OJHON U3 TH-
MOBBIX PKOHOMETPUUYECKUX MOJEJei, N3YUYeHHBIX B paMKaxX Kypca, MPOBECTH HE0O-
XOJIMMBIE€ TECThI HA OTCYTCTBUE HAPYIICHUI MPEANOCHUIOK BHIOPAHHOTO METO/Ia aHa-
Ju3a, TOCTPOUTh U OLIEHUTh TOYHOCTH IIPOTHO3a, MTPOBECTH MHTEPIPETALUIO MOTY-
YEHHBIX pe3yabTaTOB. CTYIEHTHI, YCICIIHO CIPABUBIINUECS C MPAKTUYECKOW YACThIO,
OyIyT DOMYIIEHHI K ¢/lauye TEOPETUICCKON YaCTH 3a4eTa C OLICHKOM.

Kpurepuu nosyvyeHusi 3a4era ¢ OLEHKOM ISl CTYJA€HTOB, HA0pPaBIINX Me-
Hee 86 0aJ10B B TeUeHHE ceMecTpa.

Jlnst maHHOW KaTeropwu CTYACHTOB HEOOXOJMMO TOJHOCTBHIO BBIMOJHUTH
MPAKTUYECKOE 3a/IaHUE Ha 3a4€TE C OLEHKOM, BKIIFOYAIOIIEE CAEAYIOIIUE Pa3IeIbl:

1. OT60p pakTOpOB B ypaBHEHUE PETPECCUU HA OCHOBE MATPHIILI MTAPHBIX KO-
3¢ GULIEHTOB KOPPENSIIIUN
OneHka nmapaMeTpoB MOJIEIN PErPECCHH
JlucriepcMOHHBIN aHAINA3
OneHka TOCTOBEPHOCTH apaMeTPOB MOJIENIN PErPECCUU
TecT Ha reTepoCcKeIaCTUYHOCTh OCTaTKOB
[IpoBecTH TeCT Ha ABTOKOPPEIISILIUIO OCTATKOB
HNHuTepBanbHas OllEHKAa TapaMeTpOB
NuTepnperanus nokazareiae TECHOThI CBS3U
. MHTepnperanus napaMmeTpoB MOJIENIA PErPECCUN

10 Pacuer mporno3Hsix 3HaueHnl. IHTEpBabHas OLEHKA IMPOTHO3a

Kaxxap1ii myHKT olleHnBaeTcsl MakcuMalnbHO Ha 10 6anios.

Kpome Toro, CTyZeHT JOJKEH OTBETUTh Ha 2 TEOPETUUYECKUX BOIMPOCA U3 Ie-
peuns (1. 3 moxpasaena 6.1), Kaxablii OTBET OLICHUBAETCSI MAaKCUMYyM Ha 22 0aria.

Takum o0pazoM, MaKCUMyM MOKHO HaOpath 144 Oanna. OrieHKa BBICTABIISICT-
Csl B COOTBETCTBUM C TaOJIUIIEH, MPUBEICHHON BBIIIIE.

O 0N YA LN
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7. YueOHO-MeTOANYeCKOe U HHPOPMAIIMOHHOE o0ecrieuyeHne JUCHUIINHbI

7.1 OcHoBHas JMTEpPaTypa

. AinBazsn, C.A. MeToapl 5JKOHOMETPHUKHU: YUEOHUK JJIs1 CTYACHTOB BBICIIUX y4yeO-

HbIX 3aBeacHu / C.A. AitBazsH. — M.: Maructp: UHOPA-M, 2010. — 506 c.
Kpemep, H. III. Dxonomerpuka : yueOHHUK U mpakTUKyMm ais By30B / H. ILI. Kpe-
Mmep, b. A. Ilytko ; nox pegakuueid H. I1I. Kpemepa. — 4-e uzn., ucnp. u gom. —
Mockaa : U3natensctBo FOpaiit, 2022. — 308 ¢. — (Briciiee o6pa3zoBanue). —
ISBN 978-5-534-08710-9. — Tekct : snexTponHslii // OOpa3oBaTenpHas IiaT-
dopma IOpaiit [caiiT]. — URL: https://urait.ru/bcode/510046 (mata oOparieHus:
24.08.2022).

DxoHoMeTpuKa : yueOHuk 111 By3oB / M. . EnuceeBa [u np.] ; mox pegakmueit
N. U. EnuceeBoii. — Mocksa : U3parensctBo IOpaiit, 2022. — 449 ¢. — (Bbic-
mee obOpaszoBanue). — ISBN 978-5-534-00313-0. — TekcT : 3JeKTpOHHBIN //
OO6pazoBaTenbHas iaTdopma IOpaiit [caliT]. — URL:
https://urait.ru/bcode/510472 (nata obpamenus: 24.08.2022).

OkoHoMeTpuka: yueOHoe nocodue / A. I1. 3unuenko [u ap.]; Poccuiickuii rocy-
napcTBeHHbIN arpapHbii yHuBepcuteT — MCXA umenn K. A. Tumupsszesa. — M.:
PTAY-MCXA wumenn K.A. Twumwupszesa, 2018. — 124 c¢. — URL:
http://elib.timacad.ru/dl/local/umo100.pdf. — TekcT: 3ME€KTPOHHBIN.

7.2 JlonoJIHUTE/IbHAA JIUTEPATYypa

. Bonkosa, I'. A. DxoHOMeTpHKa (MPOABUHYTHIN YPOBEHB) : yueObHOe mocooue / I
A. BonkoBa. — Ilen3a : III'AY, 2020. — 62 c. — TekcT : aneKTpoHHBIH // JIaHb :
AIEKTPOHHO-OMOIMOTEUHAs cucrema. — URL:
https://e.lanbook.com/book/170978 (nmara oOpamenus: 24.08.2022). — Pexum
JOCTyTa: JIJIsl aBTOPH3. TOJIh30BaTEICH.
['epacumoB, A. H. DxonomeTpuka : yuebnoe nocooue / A. H. I'epacumos, E. N.
I'pomos, O. C. Ckpunanuenko. — CraBponois : CtI'AY, 2016. — 272 ¢. —
Teker : anekTpoHHBIN // JlaHb : 31eKTpOHHO-OMOMMOoTeUHast cucrema. — URL:
https://e.lanbook.com/book/107234 (nata ob6pamenus: 24.08.2022). — Pexum
J0CTyTa: JIJIsl aBTOPH3. TOJIh30BaTEICH.
[ToaxopeiToBa, O. A. AHanu3 BpeMEHHBIX PSJIOB : y4eOHOE TTOCOOHE 1JIs BY30B /
O. A. IlonkopsiToBa, M. B. CokomnoB. — 2-e uzn., mepepad. u non. — Mocksa :
NznarensctBO FOpaiit, 2022. — 267 c¢. — (Bricmiee oopazoBanue). — ISBN 978-

5-534-02556-9. — Texkct : anextpoHHbI // OOpazoBaTenbHas TuIathopma
FOpaiit [caiit]. — URL: https://urait.ru/bcode/511456  (mata oOpareHus:
24.08.2022).

Das, P. Econometrics in Theory and Practice / Panchanan Das // Singapore:
Springer, 2019. — Online ISBN 978-981-32-9019-8 // Springer Link. — URL:
https://link.springer.com/content/pdf/10.1007/978-981-32-9019-8.pdf?pdf=button

. — Pexxum AOCTYIIa: 110 HallMOHAJIbHOM IMOAIIMCKE.

. Valenzuela, O. Theory and Applications of Time Series Analysis / Olga Valen-

zuela, Fernando Rojas, Luis Javier Herrera, Héctor Pomares, Ignacio Rojas //
Cham: Springer, 2020. — Online ISBN 978-3-030-56218-2 // Springer Link. —
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https://urait.ru/bcode/510046
https://urait.ru/bcode/510472
http://elib.timacad.ru/dl/local/umo100.pdf
https://e.lanbook.com/book/170978
https://e.lanbook.com/book/107234
https://urait.ru/bcode/511456
https://link.springer.com/content/pdf/10.1007/978-981-32-9019-8.pdf?pdf=button

URL: https://link.springer.com/content/pd{/10.1007/978-3-030-56219-
9.pdf?pdf=button . — Pexxum noctyma: mo HalMOHAIBHOM MOJIIUCKE.

7.3 HopMaTHBHO-IIPABOBbIE AKThbI

['OCT 2.105 — 95 «Eaunas cuctema KOHCTPYKTOPCKOU TIoKyMeHTaruu. O0mme

2.

TpeOOBaHUS K TEKCTOBBIM JOKYMEHTaM

I'OCT 7.32 — 2001 «Cuctema crangapToB 1o nHGOpMaLuu, ONOINOTCUHOMY
Y U3J1aTeabCKoMy zieny. OTUeT 0 HayqHO-UcCaea0BaTelbekoi padore. CTpyk-
Typa U npaBuia oQopMICHUS

.I'OCT 7.0.11-2011 «Cuctema ctanAapTOB 10 HHPOPMAIUH, OUOINOTEUHOMY

U u3zaTenbckomy neny. duccepramnus u aBropedepar auccepranuu. CTpyk-
Typa U mpaBuia 0opOpMIICHU

.ITOCT P 7.0.5 — 2008 «Cuctema cTaniapToB 1no uHdopmaiuu, Oudanorey-

HOMY U U3JaTenbckoMy aeny. bubnuorpadudeckas cepuika. O0uue Tpedo-
BaHUS U MPaBUJIa COCTABIICHUS

.T'OCT 7.0.12-2011 «bubnuorpaduueckas 3anuch. CokpailieHue CiIoB U CII0-

BOCOYETAHUI HA PYCCKOM si3bIke. O01IMe TpeOOBaHMs U MPaBHUIIa»

.T'OCT P 7.0.100-2018. Haunonanensiii crannapt Poccniickon @enepannu.

«CucreMa cTaHAapTOB 10 UHPOPMALIMH, OMOIMOTEYHOMY U U3JaTEIbCKOMY
neny. bubnuorpaduueckas 3anuck. bubmmorpaduueckoe onvcanue. Oomme
TpeOOBaHMs U MPaBUJIA COCTABICHUS»

8. Ilepeyennb pecypcoB HHPOPMAIMOHHO-KOMMYHHUKALIMOHHOM CeTH

«/HTEpHET», HEOOXOAMMBIX /IJIS1 0CBOECHUS IMCIUILUIMHBI (OTKPBITHIN J0CTYIN)

1.

2.

EnuHpIl apXWB CTaTUCTHYECKMX M JIKOHOMETpUYECKMX HaHHbIXx BIID. —
URL.: http://sophist.hse.ru. — Pesxum qoctymna: OTKpBITBIN AOCTYII.
NHdopmanmoHHO-aHaTUTHYECKUE MaTepualbl MO Pe3ysibTaTaM MPOBEICHUS
MOHUTOPHUHTIA JAEATEILHOCTH 00pa30BATENbHBIX OpraHU3aluid BeICIIEr0 o0pa-
3oBanus. — URL: http://indicators.miccedu.ru/monitoring/. — Pexxum noctyma:
OTKPBITBIN JOCTYIL.

. KBanTib. Mex1yHapOIHbI S3KOHOMETPUUECKUH )KYPHAII HA PYCCKOM SI3BIKE.

—URL:  http://www.quantile.ru/. — Pexxum 10ocTymna: OTKpbITBIN JOCTYII.
Hayunas snexrponnas 6ubnmoreka. — URL: https://elibrary.ru/— Pexum noc-
TyIa: OTKPBITBIN JOCTYII.

. Odbunmanphbiil cait uznarenscrea Wiley. — URL: https://www.wiley.com/en-

us. — Pexxum tocTyma: OTKpBITHINA JOCTYII.
Odummaneubiii caiit Poccranmapra. — URL: https:// www.gost.ru. — Pexxum
JOCTYTIA: OTKPBITHIN JTOCTYTI.

. Odbunmanpueiii caiit Poccrara. — URL: http://www.gks.ru/. — Pexxum gocty-

na: OTKPBITHIN TOCTYII.

. Obummanpaeii  caiit  IlentpanmbHoro  banmka  Poccum. —  URL:

http://www.cbr.ru. — Pexxum mocTyma: OTKpBITBIN JOCTYTI.

. Ipempuatet HUY BIID. — URL: http://www.hse.ru/org/hse/wp. — Pexum

JOCTyTa: OTKPBITBIM TOCTYII.
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https://link.springer.com/content/pdf/10.1007/978-3-030-56219-9.pdf?pdf=button
https://link.springer.com/content/pdf/10.1007/978-3-030-56219-9.pdf?pdf=button

10.Cratuctuueckue nmaHHble: oduuuanbHbli caiit EBpocrarata. — URL:
http://ec.europa.eu/eurostat/data/database. — Pexxum moctyna: oTKpBITBINA JOC-
TyT.

11.9xonomuueckuit xxypHan BIID. — URL: http://ej.hse.ru/archive.html. — Pe-
YKUM JOCTYIA: OTKPBITHIN TOCTYII.

12.29neKkTpoHHBIN y4eOHUK o CTaTUCTUKE. — URL:
http://www.statsoft.ru/home/textbook/default.htm. — Pesxum moctyma: oTkpbI-
TBIWA JTOCTYIL.

13.EViews Learning Resources: odumnmansueiii caiitr EViews. — URL:
https://www.eviews.com/3rd-party/3rdtextbook.html. — Pexxum moctyma: ot-
KPBITBIN JOCTYIL.

14 NASS — National Agricultural Statistics Service. — URL:
www.nass.usda.gov. — Pexxum qoctyma: OTKpPBITHIA JOCTYII.

15.Stata / Institute for Digital Research & Education. Statistical Consulting. —
URL: https://stats.idre.ucla.edu/stata/. — Pexxum noctymna

9. IlepeyeHb MPOrpaMMHOI0 oOecneYeHNs] U HH(POPMAITHOHHO-CIIPABOYHBIX
CHCTEM

1. CrpaBounas npaBoBas cucrema «Koncynbrantllmoc». URL:
http://www.consultant.ru.

2. CTyneHThl JODKHBI UMETh JOCTYI K MPOGeCCHOHAIBHBIM MTOUCKOBBIM CHC-
TeMaM, Ha KOTOpbIE MOJIMcaHa OMOIMOTEKa By3a B TEKYIIUNA MTEPUOJT BPEMEHHU.

Tabaunua 7 — Ilepeyenb MporpaMMHOro odecreveHust

HaunmeHnoBanue
Ne . HaunmeHnoBanue Tun I'on paspa-
pa3nena yueOHOM ABTOp
n/n NPOrpamMMmbl NPOrpamMMmbl 00TKH
AUCHUILINHBI
Paznensr 1-5 TaOMUYHBIN S
1 MS EXCEL poreccop, Microsoft Yy
N BEpCHS
pacuéTHas
) Pa3nensr 1-5 MS WORD TEKCTOBEIN Microsoft TeKyIas
IIPOLIECCOP BEpCHs
3 |Pa3pensr 1-5 STATISTICA pacuérHas StatSoft 2004
4 Paznener 1-5 Eviews pacuérHas IHSIrCl}Clobal 2014
5 Paznener 1-5 STATA pacy€rHas StaI‘ieLCCorp 2013

10. Onucanue MaTepuaJbHO-TeXHUYECKOH 0a3bl, HEOOXO0AUMOI /1A
ocyliecTBJIeHHs 00Pa30BaTeJIbHOI0 MpoLecca Mo AUCHUIIHHE

JIns mpoBeIeHNs MPAKTUYECKUX 3aHATUN HYKEH KOMITBIOTEPHBIM KJIacC € A0C-
TynoM B «VIHTepHET», OCHAIIIEHHBI TPOrPAMMHBIM 00ECIIEYEHUEM B COOTBETCTBHH C
pazzaenom 9.
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Taoauna 10 — CBegeHust 00 00eCrIe4eHHOCTH CIIENUATU3UPOBAHHBIMHY AYy-
AUTOPUSIMH, KAOMHETAMH, JIA00PATOPUSAMHU

HaumenoBanmne ClleIuaJIbHBbIX ITOMeEIE-
HUI 1 MOMeIeHUH 1JIS CAMOCTOSITE b~ OcHaleHHOCTh CEeNUAJTbHBIX MOMEIleHU U Mo~
HOIl padoThl (Ne yueOHOT0 Kopmyca, Ne MeleHUH JJISi CAMOCTOSITEeIbHOM PadoThl
ayIMTOPHH)
Aynuropus 1uisl IPOBEACHUS 3aHs- MynbTUMEIHATPOEKTOP, SKPAH JIJIs TPOEK-
TU# nexuuoHHoro tuna (aya. 102 2 | topa, MapkepHast I0CKa, KOMIIbIOTEP KOH(U-
y4eOHOTro Kopmyca) rypauuu: iP-4 541 3200 Mhz / 1024 Mb / 80
Gb / DVD-RW
YyeOHas 1abopaTopusi sl IpoBeIe- 10 xomnbroTepoB koHpurypamuu: INTEL
Hus 1abopaTopHo-mipakTHueckux 3a- | Core 13-2100 /4096 Mb / 500Gb / DVD-RW,
HATHM, TPYNIOBBIX U HHAUBUYalb- MaKeThl NpuKIagHbix nmporpamm: STATA,
HBIX KOHCYJIbTAIIUM, TeKylero koH- | Eviews, R, Statistica, noctyn k cetu Internet,
TPOJISI 1 IPOMEKYTOYHOM aTTeCTa- CIIpaBOYHO NpaBoBoil cucreme «KoHCyIb-
MY — KOMIIBIOTEPHBIN Kiacc (ay/I. tantlmroc»
302 2 yaeOHOrO KOpmyca)
LlenTpanbpHas HayyHas OuOIMOTEKA YUuTanbHbIE 3aJIbI
nmenn H.U. XKeneznosa
KomHaTe! 111 caMOnoIrOTOBKU B
OOIIEKUTHSIX

11. MeToauveckue peKOMEHAALMH CTYI€HTAM 10 OCBOCHHIO IUCHMILIMHBI

Kypc npenycmaTtpuBaeT, 4To CTyA€HTHI 00J1aJal0T HEOOXOAUMBIM MUHHUMYMOM
3HAHWI IO OCHOBaM 3KOHOMETPHKH, MPUXOJIAT HA MPAKTUUECKHUE 3aHITHUS MOATOTOB-
JIEHHBIMHM IO BOIPOCaM JIEKIIMOHHOTO MaTepuana. I[Ipeamonaraercsi, 4To CTyAEHT
BBITIOJIHAET MPAKTUYECKOE 3a/IaHUE B ayJUTOPUH, JoMa O(POPMIISIET U TOTOBUTCS 1O
TEOPETUYECKUM BOIIPOCAM K 3aLUTE OTYETA Ha CACAYIOLIEM 3aHATUU.

Buabl u gopmbl 0TPAGOTKH NPONYIIEHHBIX 3AHATHI
CryneHT, mpoOnmyCTUBIIMN 3aHATHE, 00s3aH MPEIbSIBUTH MPENOAaBaATEIO J0-
KYMEHTBl YCTaHOBJICHHOTO 00paslia, MOATBEpKIatolue 000CHOBAHHOCTh MPOITYCKA.
He nomyckaetcs nporyck 3aHATUI 06€3 YBaXKUTEJIbHON NMPUYHHBI.
CryaeHT, NpONMyCTHUBIIMNA 3aHATHS, OCBAMBAET MAaTEPHA CaAMOCTOATEIBHO
(BBIMOJHAET MPAKTUYECKOE 3a/IaHHE 10 CBOEMY BapHAHTY B KOMIIBIOTEPHOM KJlacce
Kadeapsl B 4achl, CBOOOHBIE OT 3aHATUN, U3YYaET TEOPETUUECKUE BOIIPOCHI).

12. MeToauvecKkue peKOMEHAANNH NMPENnoAaBaTe/sIM 10 OPraHUu3aluu
00y4YeHHUS 10 IUCIHUTIIHHE

Ha nepBoMm 3aHsTHU NIpenoaaBaTelb 3aKPEIIseT 3a KaKIbIM CTYJEHTOM HOMEpP
BapUaHTAa JIJIsl BHIMOJTHEHUS! MHIMBUIYAIBHBIX Pa0OT (Kak MPaBUIIO, HOMEP BapuaHTa
COOTBETCTBYET MOPSAIKOBOMY HOMEpY CTyAEHTa B >KypHalsie npenojasarens). [lo ka-
KJIOW MHJIMBUIYaTIbHOU paboTe JOKHA OBITH MOCTaBJIEHA OlLEHKA MO (akTy ee 3a-
HIUTHL. 3alUTy PEKOMEHAYETCS MPOBOJUTh Ha CIEAYIOIIEM IOCJe MOJy4YeHUs 3a7a-
Hus 3aHatud. [IpenogaBarens 00s3aH MPOBEPUTH COOTBETCTBUE BBIMOJIHEHHOTO 3a-
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JAaHHs UCXONHBIM JJaHHBIM BapHaHTa CTyJeHTa. TakuM oOpa3oM, HCKIII0YaeTCs Bepo-
SITHOCTb TUIarvara.
B pamkax Kypca npemycMOTpeHb! Je/IOBble MIPbl, OPHEHTHPOBAaHHbIE Ha pa3-
BHTHE HAaBBIKOB B3aWMOJECHCTBUS Y CTYJICHTOB IIPH PELIEHUH CJIIOKHBIX 3aady.
[IpenonaBatenb JOMKEH CTUMYJIMPOBATh CTYAEHTOB K 3aHATHIO Hay4yHO-
HCCIIe10BaTeIbCKOW paboTOM, U3yYEeHHIO HAYyYHOH IKOHOMETPUYECKOH JIMTEpaTyphl,
B T.4. OTE€YECTBEHHOMN H 3apyOe)KHOH NePUOAUKH.

IIporpammy paspa6orasnu:

YkosoBa A.B., KaHI. 3KOH. HAYK, JIOLEHT

(noanuce) 7

Jammuesa B.111. %//

(QHO, yuenas crenens, yuenoe ssanne) (nonnucs)
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PELIEH3 U
Ha paouyio nporpammy Aucuunanibl 51.0.03 «JkoHoMeTpHKA (POABHHYTHIH YPOBEHb)»
OITOII BO no nanpasiennio 38.04.01 «Jxonomuka» HanpasB/jieHHOCTH « AIHHOBaUHOHHOE
paszBuTHe YKoHoMHUKH AITK», «KoprnopaTuBHbIii y4eT H HaI0roo00/keHHe B UH(POBOH IKo0-
HOMHKe», «OueHka GuzHeca H KOpNopaTHBHbIE (puHAHCHI B UH(POBOH IKOHOMHKE)
(xBasnpuKANHA BbINYCKHHKA — MArHCTP)

Konowmeensoit Enenoii CepreesHoii, nouentoM kadenpsl punancos PI'bOY BO «Poccuit-
CKHit rOCyapCcTBEHHBIH arpapHbiii yHuBepcuTeT - MCXA umenu K.A. TumupszeBay, KaHAHAATOM
SKOHOMHYECKHMX HayK (Janee Mo TEKCTy PELEH3EHT), IIPOBENEHO peLieH3upoBaHue paboyed mpo-
rpaMMbl JUCLMIUIHHB! «DKOHOMeTpuKa (IpoaBHHYTHIH yposeHp)» OITOII BO mno HamnpaBieHHIO
38.04.01 «dxoHOMMKa», HanpaBneHHOCTH «VHHOBauMOHHOE passutHe koHOMHKH AITK», «Kop-
TMIOPATHBHBINM YYeT M HANOrooboxenue B UM(poBoii skoHoMHKe», «OueHka Ou3HEca u Kopropa-
THBHBIE GHHAHCH B IM(POBOil SKOHOMUKE) (MarucTparypa), paspaborannoit B @I'BOY BO «Poc-
cuiickuil rocynapcTBeHHbIn arpaphbiii yHuBepcuteT — MCXA nmenu K.A. Tumupszesay», Ha Ka-
denpe cratuctuku u xkubepHeTHkH (pazpaboruumku — YkonoBa AHHa BraguMupoBHa, H.0. 3aBe-
Ayromei Kahenpo CTATHCTKU ¥ KUOEPHETHKH, KAHIUAAT SKOHOMHYECKHX HayK, HOLEHT; JlalyeBa
B.111., crapiiuit mpenoaaBaTens).

PaccMOTpEB MpECTaBICHHbIE Ha PELICH3UPOBAaHHE MATEpPHAIbl, PELIEH3CHT MPHIIEN K Clle-
IYIOLIUM BBIBOJAM:

1. Ipensssnensas paGoyas NporpaMMa JUCIHIUIHHEL «DKOHOMETPHKA (IIPOABHHYTBIA ypO-
BeHB)» (nanee no Tekcty IIporpamma) coomeememgyem tpeboanusm ®I'OC BO no HanpasiIeHHIO
38.04.01 «dkoHoMuKay. [TporpamMma codepoicum BCe OCHOBHBIE pa3feNbl, coomsemcmegyem Tpebo-
BaHHSAM K HOPMaTUBHO-METOHYECKHM JOKYMEHTaM.

2. Tlpencrasnensas B Ilporpamme akmyanbrocmb y4eOHOH NHCUHMIUIMHBI B paMKaxX pea-
mu3anue OTTOIT BO e nodnedicum comiuenuto — NMCUHMILIMHA OTHOCHTCA K 00s3aTeNbHON 4acTH
yuebHoro uukia b1.

3. Tlpencrasnenusle B IIporpamMme yenu MMCUHMIUIMHBI coomeemcmeyiom TpeGOBaHHAM
®I'OC BO nanpasnerus 38.04.01 «DxoHOMHKa.

4. B coorBercTBHH ¢ [IporpamMmoii 3a JUCHHIUIMHON «OKOHOMETPHUKA (IIPOABHHYTHIH ypO-
BEHb)» 3aKpeIUIeHs! 1 yHHBEpCalbHAs U 2 obwenpodeccuoHaNbHble KOMMeTeHNHH. JIUCUUIUTHHA
«DKOHOMETpHKa (POABHHYTHIX YPOBEHb)» M mpencTaBneHHas Ilporpamma cnocobna peanuso-
gamb X B OOBSBICHHBIX TpeGOBaHHUAX. Pe3ymbTaTel obyueHus, npeacrabiaeHHsle B [Iporpamme B
KATEropusix 3HaTh, yMETh, BIAJETh coomeemcmeyiom CEUHBHKE U COACPIKAHMIO IMCIUHILIHHEI H
deMoHCMPUPYIOm 603MOJICHOCHb TIOTTyYEHH S 3asBIEHHBIX PE3YJIbTaTOB.

5. O6mast TPYyHMOEMKOCTb NMCLHMILIHHBI «OKOHOMETpHKa (MPOABHHYTHIH YPOBEHB)» CO-
craBnseT 4 3auéTHble eAMHHLEI (144 Haca).

6. UudopMmanus 0 B3aUMOCBSA3M H3y4aeMbIX JUCLUIUIMH H BONPOCAM HCKIIOYCHHs 1yOiu-
pOBaHHsA B COJEPKAHAH AUCLMILIMH COOTBETCTBYET JEeUCTBHTENLHOCTH. JIUCUMIUIHHA «DKOHOMET-
pHKa (TIpOJBHHYTHIHA ypoBeHb)» B3auMocBsa3ana ¢ Apyrumu aucuuminiamu OIIOIT BO u VueGHo-
ro niana no Hanpasiennio 38.04.01 «DKkoHOMHKa», H BO3MOXHOCT OyOnupoBaHHs B COACPXKaHUH
OTCYTCTBYET.

7. TlpenctasneHHas IIporpamMma mpeanosaraeT HCIONb30BAHHE COBPEMEHHBIX 00pa3oBa-
TeJTBHBIX TEXHOJIOTHI, HCIIONB3yEeMBIX TPH PEaTH3aUHH PasIiYHBIX BUIOB y4eOHoH paboTsl. Pop-
MbI 06pa30BaTebHbIX TEXHOIOTHIT coomeemcmeyion creunduKe AUCUHUIIIHHEL

8. IlporpaMma AMCIMIUIMHBL «OKOHOMETpHKA (MpOABUHYTBIX YPOBEHB)» MpPEANoJiaraet
TIpOBEZICHUE 3aHATHH B MHTEPaKTHBHOH (opME.

9. Bumbl, COAEpKaHUE U TPYAOEMKOCTb CaMOCTOATENbHON paboThl CTYACHTOB, MpPeACTaB-
nenHbie B [Iporpamme, coomeemcmeyiom TpeGOBaHHAM K MONTOTOBKE BBITYCKHHKOB, COAEpIKa-
memest Bo ®TOC BO nanpasnerus 38.04.01 «DkoHOMHAKaY.




10. IpencTasnentbie W onucanHbie B [Iporpamme (opmbl mexyujeu OLEHKH 3HaHUH (BBI-
MOJTHEHHe U 3alMTA [IPAKTHUYECKHX 3a[aHHii, KOHTPObHAs paboTa), coomeemcmeyiom cneLupHKe
JMCLMILUIMHBI ¥ TPeOOBAaHUAM K BBIIIYCKHHKAM.

dopma TPOMEXYTOUHOr0 KOHTPOJIS 3HAHWIi CTYJICHTOB, MPELyCMOTPCHHAA [IporpaMMO#i,
oCyIIecTBIseTCA B opMe 3auera C OLEHKOI, YTo coomeemcmeayent CTaTyCy JMCLMILIMHBI KaK [IHC-
LMIUIHEBI 00s3aTeNbHOM vacTn yuebHoro uukia b1 ®IOC BO nanpapiieHns 38.04.01 «OKxoHOMH-

Ka».

11. dopMbl OLEHKH 3HAHHH, IPEJICTABJICHHBIC B [Tporpamme, coomeemcmeyromn crienuQuKe
JMCUMITIMHBI B TPeOOBAHUAM K BBITYCKHHKAM.

12. YuebHo-MeToauueckoe obecrneyeHne QUCUMIUIMHDI MPEeICTABICHO: OCHOBHOH JIMTEpa-
Typo#t — 4 HCTOYHHKA, NOMOTHUTEIbHOH JIUTEpPaTypoi — 5 UCTOYHHKOB, UnTepHeT-pecypcaMu -15
HCTOUHMKOB — M coomgemcmeyem TpeboBannam ®I'OC BO HanpaBieHHA 38.04.01 «DxOHOMHKa.

13. MaTepHasbHO-TEXHHYECKOE 00eCneyeHHe NHCUHITIHHDI coomeemcmeyem cnenupuke
JHCIHIITHHE! «DKOHOMETpHKa (IPOBUHYTHIH YPOBEHB)» M ObecneunBacT HCIIONb30BaHHE COBpE-
MEHHBIX 06Pa30BATEbHBIX, B TOM YHC/IC HHTCPAKTHBHBIX METO/IOB obyyeHus.

14. MeToauuecKne peKOMEHJALNH CTYICHTaM 1 METOAMYECKHE PEKOMCHAALHH npemnojasa-
TESM O OPraHu3auuy o6y4eHHs MO AUCLMILIMHE JAIOT MPEACTABICHHE O crieuuduke obydeHus
110 JHCIMIUTHHE «DKOHOMETPHKA (IIPOABHHYTHIA YPOBEHD).

OBUIUE BBIBO/JbI

Ha ocHOBaHMY [POBEIEHHOTO PELIEH3MPOBAHUSA MOXHO CENaTh 3aKTIOUEHHE, HTO Xapakrep,
CTPYKTYpa U cofepxanue paboueii mporpaMmbl AHCLAIIIHHET «DKoHOMEeTpHKA (IPOJBHHYTHIH YPO-
Bens)» OIIOIT BO no HanpaBiaeHHIO 38.04.01 «DKOHOMHKaY», HaNpaBleHHOCTH «HHOBAalMOHHOE
paspuTHe 3KoHOMHKH AITK», «KOpIIopaTHBHBIN y4YeT ¥ HaIOro00I0eHHE B QpoBO 3KOHOMH-
ke», «OneHka Ou3Heca U KOpIIopaTHBHbIC ¢unaHch B HH(POBOH SKOHOMHUKEY (xBatruKanUs BbI-
NyCKHHKA — MarucTp), paspaboTaHHas H.O. 3aBenyiomiel Kapenpod CTaTHCTHKH H KHOepHETHKH
KaHIUAATOM 9KOHOMHYECKHX HayK, NOLECHTOM Vxonosoii A.B., crapmum npenonasarenem Jlaume-
soit B.ILL. cootsercrByer Tpedosannsm GPI'OC BO, coBpeMEHHBIM TpeGoBaHHAM SKOHOMHKH, PbIH-
Ka Tpy/a ¥ TO3BOJMT NIPH €€ pearn3auyy yCreuHo obecrneunTh HOPMHPOBAHHE 3aABJIEHHBIX KOM-

MeTeHIUH,

Peuensent: Konomeesa Enena CepreeBHa, IOUCHT kadenpsl punancos PI'BOY BO «Poccutickuii
roCyHapCTBEHHBIH arpapHbId YHHBEPCHTET - MCXA umenu K. A. TumupsseBa», KaH-

JHIAT IKOHOMHYECKHX HayK

(/ (noanmuce)

«25» aprycra 2022 .
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