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AHHOTAIIUAS

padoueii nporpaMmmal Jucuuiuiuabl b1.0.03 «9xkoHoMeTpuKa (IPOABHHY-
ThI YPOBEHb)» AJIsl NOATOTOBKH MAarucTpos no Hanpasjennio 38.04.01 «Iko-
HOMMK2» HanpaBJieHHOCTH «AIHHOBaniuoHHOe pa3BuTHe 3KOHOMHUKHU AIIK)»,
«KopnopaTuBHBIN y4eT U HAJIOT000/102keHUE B HU(PPOBOM IKOHOMHUKE)

Heab ocBoeHus1 AUCHMILIUHBI. OCHOBHAS 1€JIb TUCHUIUIMHBI « DKOHOMETPHUKA
(MIpoABUHYTHIA YPOBEHB)» — OOYyYEHHE CTYJIEHTOB METOJOJOTMU M METOAMKE IIO-
CTPOCHHUSI U TMPUMEHEHUSI SKOHOMETPUYECKUX MOJENICH JJisl aHallu3a COCTOSHUS U
OLICHKH TEPCIEKTUB PA3BUTHUSI SKOHOMUYECKHX U COIMATBHBIX CHCTEM B YCIOBHSIX
B3aMMOCBSI3€H MEXTy X BHYTPEHHUMH U BHEITHUMU (DaKTOpaMHU.

MecTo IMCHUIJIMHBI B Y4e€0HOM IJIaHe: JUCIUIUIMHA BKJIIOYEHA B 00s3aTENb-
HYIO 4acTh YUEOHOTO IJIaHa 1o HampaBieHuio oaroToBku 38.04.01 «DxoHOMUKAY.

TpeOoBanusi K pe3yJbTaTaM OCBOCHHUSI JUCHMILUIMHBI: B PE3yJbTaTE OCBOE-
HUSA TUCHUILIUHBI (bopMI/IpyIOTCH ciaenyromuye kommnereHnuu: YK-1 (YK-1.1; VK-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).

Kpatkoe cogep:xanme aucuumuimebl: [lapuas perpeccus. Hcropus
AKOHOMETPUKHU. MECTO U pojIb SKOHOMETPUUECKUX METOJIOB B MTO3HAHUU SKOHOMUKHU
u obmiectBa. Meroabl HM3y4eHHs] B3aUMOCBA3€H B HOKOHOMHUKE U OOILECTBE.
[TokazaTenu TecHOTHI cBsi3u. [lapHbiii KodDPuImeHT Koppesiuu B Gpopme cpenHen
B3BemieHHOW. [lapnas perpeccus. Meton Haumenbmux kBaapatoB (MHK).
Koaddunment mapHoit perpeccun B (opMe cpenHed B3BemeHHOW. Teopema
pasznoxkenust Bapuanuu. Kosddumuent nerepmunanuu. PasznoxkeHwe ypoBHA H
JIUCIIEPCUM  COCTaBHBIX ToOKazaTened. OlleHKa JIOCTOBEPHOCTH MapamMeTpOB
YpaBHEHUS PETPECCUU U TMOKa3aTesield TECHOTHI CBA3U. [[porHo3nupoBaHne Ha OCHOBE
ypaBHeHHus: mapHoil perpeccun. Ilapnas perpeccus B MS EXCEL u mnakerax
MPUKIIAJIHBIX TIPOTPaMM.

MuoxectBeHHas perpeccusi. Kiaccudeckass HoOpMmasibHasi JUHEWHAsT MOJEb
MHOXECTBEHHON  perpeccun. [Ipeamoceiika  perpecCMOHHOTO — aHalu3a O
HEBBIPOKJICHHOCTH MaTPHUIIbl 3HAYCHUM OOBACHSIONIUX MEPEMEHHBIX. MaTpuU4HbIC
o6o3HaueHus. OrlleHKa TapaMeTpOB METOJOM HAWMEHBIIMX KBAaAPATOB MOJICIH
MHOKECTBEHHOU perpeccun B maTpuuHou (popme. KoBapuanmonHas maTtpuiia U ee
BBIOOpOUYHAss  oleHka. KoBapualmoHHass  MaTpuila BEKTOpa  BO3MYIICHHI.
KoBapuanuonHas wmaTpuila BEKTOpa OLIEHOK mapaMeTpoB. OIlleHKa 3HAYUMOCTH
KOO (PUIIMEHTOB  perpeccud ©  ONpeleieHUE JTOBEPHUTEIbHBIX  WHTEPBAJIOB.
Omnpenenenne ommbok KodhduimentoB perpeccun. Pacder mporHosza. CpemHsis
omurOKa MPOTHO3a, JOBEPUTEILHBIE HHTEPBAJIBI MPOTHO3A.

MHOXeCTBEHHbIE kodhpurreHT KOppensiuuu u JIeTepMUHAIIUH,
HOPMHPOBAHHBIN KOd(DPUITMEHT AeTepMuHaIuu. JIMCIEpCUOHHBIN aHalu3 B OIEHKE
3HAYMMOCTH YpaBHEHHUS MHOKECTBEHHOU PErpecCcum.

CBoiicTBa OIEHOK METOJa HAUMEHBIIMX KBaJApPaTOB (HECMEIEHHOCTD,
COCTOSATENHHOCTH U 3P pexkTuBHOCTh). Teopema ["aycca-Mapkosa.

CrannapTu3zoBaHHble  KO3(PQUIMEHTH pErpeccuu, Crnocoobl pacuera u
untepnperauus.  Koadpduuuentsl  yacTHOM  jaerepMuHauud.  PaznokeHue
K03 puIeHTa MHOKECTBEHHON JeTePMUHALINH.



YactHble ypaBHeHUsI perpeccud. YacTHble KO3()(PUIIMEHTHI 31aCTUYHOCTH.

[loHsiTMe MYJNBTUKOJUIMHEAPHOCTU M CIOCOOBI ee mpeojosieHus. ['peOHeBas
perpeccusi. MeToa TiaBHBIX KOMIIOHEHT. YacTHBIM, YaCTHUHBIM KO3()PUIMEHTHI
JNETEPMUHALMM M KOpPEJSALMU, CHOCOObI pacyeTa M HHTEpHIpeTanus, OLEHKa
3Ha4YnMOCTH. Tekyimas MaTpuna BeIMeTaHus. ToJIepaHTHOCTD.

Ot6op QaxkTopoB B MOJENb MHOXKECTBEHHON perpeccuu. Bepcust Bcex
BO3MOXKHBIX PErpeccMil M TOIIaroBble mporeaypbl otoopa. dakTopHBIN aHATU3 U
METOJ IJIaBHBIX KOMIIOHEHT. lIpemMymiecTBa M HEIOCTaTKUM MOJENEN C TJIaBHBIMU
KOMITOHEHTaMU. DKOHOMUYECKUW CMBICH ITaBHBIX KOMITIOHEHT.

I'eTepockenacTHUHOCTD OCTATKOB. TE€CTBHI HA I€TEPOCKENACTUIHOCTh OCTATKOB:
['meiizepa, Ilapka, Yaiita, ['onpndensna-Ksanara, Criupmena, bpeyma-Ilarana u np.
OO00OUIEeHHBI METO/I HAUMMEHBIIUX KBaJApaTOB. B3BElIEHHBIH METOJ HAUMEHBIIHNX
KBaJpaToB.

Mopnenn ¢ nepeMeHHOM CTpPYKTypoul. IIpuuMHBI M3MEHUMBOCTH CTPYKTYPbI
MOJIEJIM U CHOCOOBI ee OTOOpakeHHs B ypaBHeHMM perpeccuu. IlpencraBienue
UCXOAHOM HHOpMAMM B MOJENSIX C MEPEMEHHOM CTpyKTypol. DuKTUBHBIE
nepeMmenHble. IIpuembl OOHapyXeHHsS HM3MEHYMBOCTU CTPYKTYphl MOJEIH U
3aKOHOMEPHOCTEN HTOTO IIPOLIECCa C UCIIOIb30BAHUEM CTATUUECKON U JUHAMUYECKOU
undopmaruu. Kpurepuii Hoy.

Henunelinple Monaenn MHOXKECTBEHHOW perpeccud. [IpowmsBoacTBeHHAs
¢ynkuus Kob60a-/lyrnaca. Koapduumentsr 3amemenus ¢akropoB. IlpenenvHas
HOpPMa 3aMEHBI TPYAOBBIX PECYPCOB KATUTATIOM.

DKOHOMETPUYECKOE MOJEITUPOBAHNE BPEMEHHBIX pAOB. [IoHATHE BpEMEHHOTO
psana. OCHOBHBIE DJJIEMEHTBI W 3aJa4¥ MCCIENOBAHUS BPEMEHHBIX PSJIOB.
CrauvoHapHble psibl U MX XapaKTEPUCTUKHU. ABTOKOPpPEISILIMOHHAS M 4YacTHas
aBTOKOppEISUMOHHAas (PYyHKIUMU. MoJaenrpoBaHUe OCHOBHOW TEHACHIIMH Pa3BUTHS
psana. IIporno3upoBanue Ha OCHOBE BPEMEHHOIO psana. MoaenupoBaHue TEHICHLIUU
IIPU HAJIMYHUH CTPYKTYPHBIX U3MEHEHUN. MOeINpOBaHUE CE30HHBIX U HUKJIMYECKUX
Kosie0aHui. AJUTUBHBIEC U MYJIbTUILNIMKATUBHbBIE MOJIEJIM BPEMEHHBIX PS/I0B.

Nnentudukamus cranpoHapHbIX psgoB. Mogenu aBroperpeccuu. Mojenu
CKOJB3ALIEro  cpeaHero. Moaenu  aBTOPErpeCCUU-CKONIB3AIIETO  CPEIHETO.
[IpuMeneHne mMonenel aBTOPErpecCUy, CKONB3AIIETO CPEIHETO U aBTOPErpEeCCUU—
ckonp3simiero cpeanero. Monenmn ARCH n GARCH. HMuTerpupyemsie Mponeccsl.
Hecranmonapusie psaapl. [IpobGiaeMa eTMHUYHOTO KOPHS.

ABTokoppensauus B octatkax. Tectel [lapouna-Yorcona, bpeyma-I'ondpu,
JIptonnra-bokca, bokca-Ilupca wu gp. OueHuBaHne napaMeTpoB ypaBHEHUS
perpeccud MpU HAIMYUU ABTOKOPPENSLIMA B OCTAaTKax: OOOOILIEHHBIH METOA
HAaMMEHBIIUX KBaJIPaTOB.

N3yuenne B3aMMOCBA3EN MEXAY YKOHOMUYECKUMHU NEPEMEHHBIMA HAa OCHOBE
BpEMEHHBIX psAoB. I[IpobGiaeMa J0XHOW KOppensaiuu. MeToabl HMCKIIOUCHHS
TEHJCHIIUU: MPeoOpa3oBaHNWE HCXOAHBIX JAHHBIX, BKIIOUEHHE B MOENb (hakTopa
BPEMEHH.

Perpeccuonnsie auHamudeckue Moaenn. CtoxacTuueckue perpeccopsl. Jlaru B
3aBUCHMBIX M HE3aBUCUMBIX II€PEMEHHBIX. TpPYyJHOCTHM OLIEHOK MapameTpoB B
MOJIEISIX C JIATOBBIMM TEPEMEHHBIMH (CMelleHHe OMmHO0K Ko3()(PHUIMEHTOB, HX
HEAP(PEKTUBHOCTh U T.II.). IIpUunHBI KOPPEIMPOBAHHOCTH PErPECCOPOB U OLIMOOK
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perpeccun. /lnHamuyeckass MOAENb C paclpeleSCeHHbIMHU JiaramMu. JluHamMuueckas
aBTOPErPECCUOHHAsI  MOJEINb. HNHrepniperanyss napameTpoB B MOJAEISAX C
pacrpeeIeHHbIMA JlJaTaMd U JUHAMHUYECKUX aBTOTPECCUOHHBIX MOJEISAX. MeToabl
OLICHKM ONTUMAaJbHOW BEJIMYWHBI Jiara. M3ydeHue CTpyKTyphl Jjlara U BbIOOp BUIA
MOJENH C pacnpeneneHHbM jgarom. Jlarm Anmon. Meroa Koilika. MeTon riaBHBIX
KOMIIOHEHT. MeToJ HMHCTPYMEHTAIbHBIX MepeMeHHbIX. JIByxmiaroBeii MHK wu
OCOOCHHOCTH €ro NMPHUMEHEHHUsI B OLIEHKaX KO3((UIMEHTOB MOJENEH C JIarOBBIMU
IEpeMEHHBIMU. MoJenp 4YacTUYHOM KOPPEKTUPOBKH. Mojenb  aganTUBHBIX
0KUJaHUM.

CucremMbl  OZHOBPEMEHHBIX JIKOHOMETPHUYECKHX  ypaBHeHuH. Cucrema
HKOHOMETPUUYECKNX ypaBHEHHI. CUCTEMBI HE3aBUCUMBIX YPABHEHUM, PEKYPCUBHBIX
U OIHOBPEMEHHBIX ypaBHeHHE. CTpyKTypHas W TMpHUBEAEHHAs (POPMBI CHUCTEM
OJHOBPEMEHHBIX YPaBHECHUM. WNnentuduxanus CUCTEMBI YPAaBHEHH.
Heunentuduuupyemas u CBEpPXUICHTUPUIMPYEMAsi CUCTEMbl YpaBHEHHU.
KocBeHHBIN, JBYXINAroBbld W TPEXIIArOBBIM METOJIbI HAUMEHBIIMX KBAJPAaTOB.
CurcreMbl SJKOHOMETPUYECKUX YPAaBHEHHUH C JIAarOBBIMM NEpEMEHHBIMU. [IpumeneHune
CUCTEM DKOHOMETPHUYECKUX YPAaBHEHUH I ONKMCAHUSA MAaKpOIKOHOMMKH. Moxeinb
Keiinca, nmHamuueckas wmoxens  KeitHca.  MHTepriperanuss — mapaMeTpos.
MynsTunnukatopsl. Monens Kneiina. Mogenu cipoca v npeiyioxKeHusl.

DKOHOMETPUYECKOE MOJEINPOBAHUE IUCKPETHBIX W TAHEIbHBIX JaHHBIX.
Mopnenu ¢ JUCKpETHOM 3aBUCMMOM mepeMeHHOH. Mopenn OuHapHOro BbIOOpA.
Mopgenn MHOXECTBEHHOTO BbIOOpa. Mojenu mnaHeIbHbIX JaHHBIX. JIUHEWHbIE
mozaenu. KommoneHTsl ommOku. OueHkn ¢ (QUKCHpoBaHHBIMH  3PdeKTamu.
Cnyuaiinbie 3@dextol. TecTthl Ha cnenudukanuio wmonaenu. Tect XaycMmana.
HNHCTpyMEHTAIbHBIE IEPEMEHHBIE.

OO0masi Tpya10eMKOCTh AUCUMILIMHBI COCTaBJsieT 4 3aueTHbie equHulbl (144
gaca).

IIpoMeKyTOYHBIA KOHTPOJIb: 3a4€T OLICHKOU.

1. Ilesb ocBOEeHMSI AUCHUILIHHBI

OcHOBHasi 1eNb JUCHUIUIMHB «DKOHOMETpUKA (IIPOJBUHYTHIM YPOBEHb)» —
oOy4YeHHue CTYJACHTOB METOJIOJIOTUH U METOJUKE MOCTPOCHHUS U MPUMEHEHUSI SKOHO-
METPUUYECKUX MOJIEJICH Il aHaliu3a COCTOSIHUS W OLEHKU MEPCIEKTUB Pa3BUTHUS
SKOHOMHUYECKUX U COIIMAJIBHBIX CUCTEM B YCIIOBHUSIX B3aMMOCBSI3€U MEXIY UX BHYT-
PEHHUMU U BHEITHUMU (HaKTOPaAMHU.

3agauul TUCIUIUINHBI:

— pacuMpeHue M yriiyojieHue TEOPETUYECKUX 3HAHUM O KauyeCTBEHHBIX OCOOEH-
HOCTSIX SKOHOMHUYECKUX M COLMAIBHBIX CHUCTEM, KOJMYECTBEHHBIX B3aUMOCBA3SAX U
3aKOHOMEPHOCTSIX UX Pa3BUTHUS;

— chopMHUpPOBATH Y CTYJEHTOB MpEACTaBIeHHEe 00 OCHOBHBIX Hay4YHBIX MpoOJIe-
MaX SKOHOMETPHUYECKOTO MOJEIMPOBAHUSA U MPOTHO3UPOBAHUHU, 00 OCHOBHBIX TEH-
JEHILIUSIX Pa3BUTUA METOJ0B Y3KOHOMETPUKHU U UX MCHOJIb30BAHUM B HAYUYHBIX HCCIIE-
JIOBAHUSIX;



— OBJIQJICHUE CTYJEHTAMH COBPEMEHHOW METOJO0JIOTMENH M METOOUKOW MOCTpOe-
HUs, aHAJIN3a U MPUMEHEHN SKOHOMETPUUECKUX MOJENEH, KaK JJIsl OLIEHKH COCTOSI-
HUS, TaK U JJISI IPOTHO3a Pa3BUTHS YKa3aHHBIX CUCTEM;

— chopMHUpPOBATh Y CTYJCHTOB MPAKTUYECKUE HABBIKM MOCTPOCHHS Mojeled u
IIPOTHO30B, MHTEPIPETAUUU M NPEICTABICHUS PE3YJIbTATOB HA OCHOBE PEATBHBIX
PKOHOMHUYECKHUX JIaHHBIX;

— TpUOOpETEeHHE OMbITa MPOBEACHHUS CAMOCTOSTEILHOTO U KOJUIEKTMBHOIO Ha-
YYHOT'O MCCJENOBAHUs, MMOJYyUYCHHUS] HOBBIX HayYHBIX BBIBOJIOB O PA3BUTHU YKOHOMH-
KH Ha OCHOBE YKOHOMETPUYECKOTO MOJICIIMPOBAHUS U IPOTHOZUPOBAHUS;

— chopMHUpOBaTh CIOCOOHOCTH K CAMOCTOATEIBLHOMY YIi1yOJIE€HHOMY H3YYEHHIO
METO/I0B SKOHOMETPUKHU U MOJXOJIOB K aHAJIM3y B COBPEMEHHOW HAay4YHOU JINTEpaTy-
pe, B T.4. 1 HA HHOCTPAHHOM SI3bIKE.

2. MecTO IMCHMILUIMHBI B Y4eOHOM mpouecce

Jucuunnuza «9KOHOMEeTpHKa (MPOJBUHYTHIA YPOBEHB)» OTHOCUTCS K 00s13a-
tenbHOM yactu bioka 1 «lucuumiunasl (MOgynu)» ydeOHOro muiaHa. JuciuriinHa
«IKOHOMETpHKA (ITPOJIBUHYTHII YPOBEHB)» pean3yeTcs B COOTBETCTBUU C TpeOOBa-
Husmu ®I'OC BO, npodeccuonansroro cranaapra, OIIOII BO u YuebHoro miana
o HarnpasieHuo 38.04.01 «DOxoHOMMKA», HanpaBiIEeHHOCTH «HHOBAaIMOHHOE pa3-
Butue skoHomMuku AIIK», «KopnopaTuBHbIN y4eT U HaI0roo010KeHne B HUpPoBOn
HKOHOMUKE.

JucuuminHa paccyuTaHa Ha CTYJEHTOB, M3YYHMBIIMX KYpChl MaTeMaTHUKH,
BKJItOYAsl pas/ie] MaTeMaTH4YeCKOW CTAaTUCTUKU, CTAaTUCTHUKU, SKOHOMETPUKU (OCHO-
BbI) 1 MHPOPMATUKH B OakajgaBpuaTe U KypChl MUKPO- B MaKpOIKOHOMHUKHU OakaiaB-
puaTe U Marucrparype.

OBnazeHue METOAOJOTHEN U METOJUKON MOCTPOCHUS U NPUMEHEHUS 3KOHO-
METPUUYECKUX MOJENIe HEOOX0IMMO JIsl U3YUYEHUS TUCHUIUIMHBI «AHAJIU3 TaHHBIX B
DKOHOMHKE.

Pabouast mporpamMmma AMCHMIUIUHBI « DKOHOMETpPUKA (ITPOJIBUHYTHII YPOBEHB)»
JUTSl THBAJIU/IOB M JIML ¢ OTPAHUYEHHBIMH BO3MOXXHOCTSMHM 370POBbs pa3padaThiBaeT-
Csl UHAMBUAYAJIBHO C YY€TOM OCOOEHHOCTEW MCUXO(PU3UUYECKOTO PA3BUTHSL, WHIUBU-
JyaJIbHBIX BO3MOKHOCTEN U COCTOSIHUSA 3/I0POBBSI TAKUX O0YHAIOITUXCS.

3. IlepeyeHb JIAHUPYEMBbIX Pe3yJIbTATOB 00yUYeHHsI 10 MOXYJIbHOM
AUCHUIIIIMHE, COOTHECCHHBIX C INIAHUPYEMBIMHA PE3YJIAbTATAMHU O0CBOCHUA
00pa3oBaTeIbHOI MPOrpaMMBblI

OGpazoBatenbHbIe pe3yJIbTaThl OCBOCHUS TUCIUIUIMHBI O0YYarOIUMCS, TIPE/I-
cTaBJIEHHI B Tabnuiie 1.



Taoauna 1 — TpeboBanus K pe3yjbTaTaM 0CBOCHHUS Y4eOHOM TMCIMILIMHBI

YMeer NpuMeHAThH
METO/]Ibl KPUTUYECKO-
ro aHaJIu3a JUIs pe-
HIEHUS TPOOJIEMHBIX
CUTYalUH C UCIIOJNb-
30BaHHEM U POBBIX
CPEICTB U TEXHOJIO-
Ui

OpU3HAKM TOpu  oTdope
(GakTOpoB B ypaBHEHUE
perpeccun, abcTparupy-
SICh OT HECYIIECTBEHHBIX;
YMETh BBIIENATh OOBEKT
UCCIICIOBAaHHS — KOHKPET-
HBIE CTaTUCTUYECKUE CO-
BOKYITHOCTH —  JUISl TIO-
CTPOCHHSI IKOHOMETpHYE-
CKHX MOJICIICH;

OLICHUBATh JJOCTOBEP-
HOCTb U aJICKBATHOCTb

No Kon Gl I/IH,I[I/IKaTOpE:I KoMIIe- B pe3ynbrarte n3yueHus: yaeOHON AUCHUIIIMHBI 00y4YalOUIecs! TOJKHBI:
KoMIIe- . TEHIUN
n/n KOMITIETEHIMH (WM €€ 4acTh) 3HaTh yMEThb BIIAJICTh
TEHIIUU
1. YK-1 |Cnocoben ocymiectBisaTh kKpu- | YK-1.1 MOHUMATh OOBEKTUBHYIO
TUYECKHUI aHaIu3 mpoodiieM- 3HaeT IpoOJIEeMHYIO  |CYIIHOCTh  IOKa3aTelnei
HBIX CUTYal[Mil HA OCHOBE CUC- | CUTYyallUIO KaK CUC- CBSI3H; IIOHMMATh
TEMHOT0 MOAX0/1a, BEIpadaThl- | TEMY, BBIABIISSA €€ CO- |[IPUYMHHO-CIIEACTBEHHbBIE
BaTh CTPATETUIO JIEHCTBUI CTaBJIAIOIINE U CBSI3U | CBSI3U MEXy
MEX1y HUMH C UC- HKOHOMUYECKUMU
MOJIb30BaHUEM U (- | TIEPEMEHHBIMU;
POBBIX CPEJICTB U BOCIPUHUMATH
TEXHOJIOTHH HKOHOMETPHUUECKUE
MOJIETIM KaK OTpaKCHHE
pEANTBHBIX CBsI3EM B
HSKOHOMHUKE, B TOM 4YHCIIE
IPUMEHSISI  COBPEMEHHBIE
U(pPOBBIE HHCTPYMEHTHI
(Google Jamboard, Miro,
Kahoot)
2. YK-1.2 BBIJICJISATh CYIIECTBEHHBIE




SKOHOMETPHUYECKUX MOJIe-
JIeH 1 TIoKa3aTelel CBI3H,
B T.4. C 9KOHOMHYECKOMI
TOYKHU 3PEHUS,

JlaBaTh BEPOSTHOCTHYIO
OLICHKY JIOCTOBEPHOCTHU
WX TIapaMeTPOB U IIPOTHO-
30B Ha UX OCHOBE;
paszpabaThiBaTh BapUAHTHI
YIPaBJICHUYECKUX perie-
HUMH, TPOTHO3UPOBATH UX
TTOCJICJICTBHS Ha OCHOBE
AKOHOMETPHYECKOrO aHa-
nu3a oUIHaIBHON CcTa-
TUCTHYECKOU nHpOopMa-
1M, X03HCTBEHHBIX
JIAHHBIX C UCIIOJb30BaHH-
eMm MS Excel, ITI1I1
Eviews, Statistica,
STATA

MPUMEHSITh METOJbl KpH-
THYECKOTO aHalmu3a s
peleHus POOJIEMHBIX
CUTYyallMl C HCIOJIb30Ba-
HUEM LU(POBBIX CPENCTB
U TEXHOJIOTHH

VK-1.3

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

BBISIBIIATH U pelIaTh
poOJIeMBbI, CBSI3aHHBIE C
HapylieHueM TpedoBa-
HUHM METOJI0B DKOHOMET-
PHUYECKOTO MOAEIUPOBA-
HUS,

OIICHUBATh CTCIICHD
BJIMSHHUSA OTIEJIbHBIX




(haKTOPOB U MX COBO-
KYITHOCTH Ha pOpMUpO-
BaHUE YPOBHsI ITOKa3aTe-
neit apexTuBHOCTH B
YCIIOBHSIX CTOXACTHYE-
CKOM CBSI3U MEXKy HU-
MU;

pa3pabaThiBaTh MPOTHO-
3bI pa3BUTHUS O0BEKTA
WCCJICIOBAHMS, TaBATh
BEPOSITHOCTHYIO OLIEHKY
UX JIOCTOBEPHOCTH;
CpaBHUBaTh W JIaBaTh
OIICHKY Pa3HBIM IPOTHO-
3aM COLIMAIBHO-
SKOHOMHYECKOTO Pa3BU-
TUs1 00BEKTa MCCIIeI0BA-
HUS

C HuCmonb30BaHHEeM MS
Excel, TIIIIII Eviews,
Statistica, STATA

OIlK-2

Cnoco0eH npuMeHsTh Ipo-
JBUHYTBHIE HHCTPYMEHTAJIbHbIE
METO]Ibl 5KOHOMHUYECKOTO
aHaJIM3a B IPUKJIAJHBIX U
(unum) pyHAAMEHTaIbHBIX HC-
CJIEIOBaHMIX

OIIK-2.1

3HAeT COBPEMEHHBIE
METOBI KOHOMUYE-
CKOT'0 aHaJlu3a, Mare-
MAaTHYECKOU CTaTH-
CTHKH U SKOHOMETPHU-
KH, a TaKxe nudpo-
BbI€ HHCTPYMEHTHI U
TEXHOJIOTUH, U JIJIS
peleHus TeopeTHye-
CKUX Y TIPUKIIATHBIX
3a1a4

METO/Ibl aHaJIM3a Koppe-
JISIUUOHHBIX CBSI3€U MEX-
ny GakTopamu U pe3yib-
TaTUBHBIM MIPU3HAKOM;
METO/IbI POBEPKHU CTATH-
CTUYECKUX THIOTE3;
METO/bI SKOHOMETPHYIE-
CKOr'0 MOJIEIMPOBAHUS;
METOABl TOCTPOCHUS |

OLICHKH TOYHOCTH
IMPOrHo3a Ha OCHOBC
9KOHOMCTPHUYCCKUX

MOJIEJIEH;  COBPEMEHHBIE
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MaKEThI MIPUKJIaTHBIX
CTaTHCTUYECKHUX
porpaMM JUIsSl  pPEIICHHUS
SKOHOMETPHYECKHX 3a]1ad
(IIITIT Eviews, Statistica,
STATA)

OIIK-2.2

YmMmeer nmoabupath
WHCTPYMEHTAIILHBIC
METO/IbI DKOHOMHYE-
CKOT'0 aHaju3a, B TOM
gucie uppoBbIe
CpeICTBA M TEXHOJIO-
THH JUISL PEIICHHS
TEOPETUICCKUX U
MPHUKJIAIHBIX 331a9

[TonGupatk craTucTHYE-
CKHE KPUTEpUU TS TPo-
BEPKH CTATUCTHYECKUX
TUIIOTE3;

o10UpPaTh YKOHOMETPHU-
YecKue MOJeI, XapaKTe-
pHU3YIOIIUE 3aBUCUMOCTH
nokasatrenei 3ppexTus-
HOCTH OT (PaKTOpPOB,
CTPOUTH U OIICHUBATH
TOYHOCTbH IMPOTHO30B CO-
LHAATBbHO-3KOHOMHYECKOTO
Pa3BUTHUS IPEANPUATHH,
OpraHM3altii, OTpacieu,
PErMOHOB, SKOHOMHUKH
OTJIETIbHBIX CTPaH U MUpa
B II€JIOM Ha OCHOBE JKO-
HOMETPHUYECKUX MOJIEeH
C UcrnoJib30BaHueM MS
Excel, IIIIT Eviews,
Statistica, STATA

OIIK-2.3

Bnaneer coBpemeH-
HOM METOJI0JIOTHEH
SKOHOMHYECKOTO
aHaiM3a B MPUKJIIA]-
HBIX U (1un) pyHaa-

CUCTeMAaTHU3HpOBaTh U
00001aTh BBIBOALI, IO-
Ty4yeHHbIE Ha OCHOBE
aHaJM3a  MOCTPOCHHBIX
SKOHOMETPHUYECKHX MO-
Ieneu,
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MEHTAJIbHBIX UCCIIE-

JIOBaHUSX, B TOM YHC-
JIe C UCITOJIb30BAHHEM
U(POBBIX CPEICTB U

JaBaTh  KOMILJICKCHYIO
OILICHKY W JIeTIaTh 3aKJTIO-
YCHUE;

CaMOCTOSITEIILHO pa3pa-

TEXHOJIOTH 0aThIBaTh MPOTHO3BI OC-
HOBHBIX COLUAIBHO-
HKOHOMHUECKHUX I10Ka3a-
TeJed AeSATENbHOCTH
NpeanpusTHs, oTpacieil,
PETMOHOB U SKOHOMUKH
B II€JIOM Ha OCHOBE KO-
HOMETPUYECKHUX MOJIe-
Jen
OIIK-5 |Cmocoben ucnons3oBats co- | OIIK-5.1 COBPEMEHHBIE
BpeMEHHbIE MH(POPMaIIMOHHBIE | 3HAET COBpEMEHHbIE | MH()OPMAI[MOHHbIE
TEXHOJIOTUH U IPOTPAMMHBIE | WH(POPMAIMOHHEIE TEXHOJIOTUHI u
CpEeZCTBAa IPU PELICHUH NMPO- | TEXHOJOTHHU U MPO- porpaMMHbIE  CpeACTBa
(deccroHanbHBIX 3a/1a4 rpaMMHBIE Cpe/ICTBa | TIpHU peleHnn
IIPHU PELIEHNUH IIPO- npodecCHOHATBHBIX 3a/1a4
¢deccuonanbHbIX 3a- |[(B T.u. IIIIII Eviews,

maq

Statistica, STATA)

OIIK-5.2

YMmeer BbIOUpATh UH-
(hopmarmoHHbIE TEX-
HOJIOTHH U TIPO-
TpaMMHEBIE CPEJICTBA
JUISL pEeLIeHus po-
(heccruoHaIbHBIX 3a-
a4

BbIOMpaTh UHPOPMAIOH-
HbI€ TEXHOJIOTUHU U NPO-
IpaMMHEBIE CPEJICTBA IS
pemuienus mpodeccuo-
HAJIBHBIX 33124, a TAK)Ke
UCIOJIb30BATh 3JIEKTPOH-
HbIE pecypchl, ouLaIb-
HbIE CaWTBI 115 TIOUCKA
HEe0OXOINMOM CTaTHUCTH-
4yeckoil nHdopmaru

OIIK-5.3
Biiageer HaBbIKaMu
IIPUMEHEHHsI COBpe-

HaBBIKAMHU TIPUMEHECHUS
COBpPEMEHHBIX UH(DOP-
MaIMOHHBIX TEXHOJIOTUI
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MEHHBIX HH(pOpMAIIH-
OHHBIX TEXHOJIOTHH 1
MPOrPAMMHBIX
CPEACTB IpHU pere-
HUHU TTPOPECCUOHATH-
HBIX 3a7a4

Y TIPOrPAaMMHBIX CPEICTB
IIpU peuIeHuu Ipodec-
CHOHAJIBHBIX 33134
HaBBIKAMU 00pa0OTKU U
HUHTEpIpeTauu HHHOP-
MAIUH C MIOMOIIBIO TIPO-
IPaMMHBIX TIPOJAYKTOB
Excel, Word, Power
Point, Pictochart u np.,
OCYIIIECTBIICHUS KOMMY-
HUKAILUK TTOCPEACTBOM
Outlook, Miro, Zoom.
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4. CTpyKTYypa U cofepKaAHUE TUCIUTTHHbI

4.1 PacnpeaesieHue TPyA0EMKOCTH JMCUMILVIMHBI 10 BUIaM padoT mo

ceMecTpam

O6u1ast TpyI0EMKOCTh TUCIUIUIMHBI cocTaBisieT 4 3au.en. (144 4daca), ux pac-
npezesieHre 1o BUAaM padoT U ceMecTpaM IPEACTABICHO B TaOIULe 2.

Ta6auua 2 — Pacnpenesienne TpyA0€MKOCTH JUCHUIIMHBI 110 BUAAM padoT

B 1 cemecTpe

Buj y4yeoHoii pa6oThI Tpynoém-
KOCTb, 4ac.
OO01masi TpyA0éMKOCTh IMCUMILIMHBI 10 Y4e0HOMY IJIAHY 144
1. KonrakTHas pa6ora 12,35
AynutopHas padora 12,35
qexyuu (J1) 6
npaxmuyeckue 3anamus (113) 6
KOHMAKMHAsl paboma Ha npomexcymoynom konmpoae (KPA) 0,35
2. CamocrosTeabnas padora (CPC) 131,65
CcamMono02o0mosKka (npopabomxa u nosmopeHue 1eKYUOHHO20 Mamepuaid u ma-
mepuana y4eOHUK08 U Y4eOHbIX NOCOOUL, NOO20MOBKA K NPAKMUYECKUM 3AHAMU-
M, KOHMPOIbHOU pabome u m.o.) 127,65
Nn0020MOBKA K 3a4emy C OYeHKOU (KOHMPO.b) 4
Bun npomMexxyTo4yHOTO KOHTPOJIS: 3ayer ¢
OLICHKOM
4.2 Conep:xxanme TMCHUIIAHBI
Tabimua 3 — TemaTnyeckuid JIaH y4eOHOM AU CHUIIIIMHBI
AynuTopHas padora | BHeayauTopH
HaumeHoBaHue pa3iesioB U TeM
e ] S Bcero as padora CP
JI 113 IIKP
Paspnen 1. IlapHas perpeccust 19,5 0,5 - 18
Pasznen 2. MHOXECTBEHHAsl perpeccust 50,5 3,5 - 45
Paznen 3. DxoHOMETpHYECKOE MOAETUPO-
BAaHHME BPEMEHHBIX PsJI0B 25 2 - 22
Paznen 4. Cuctembl OTHOBPEMEHHBIX KO-
HOMETPUYECKUX YPABHEHUMU 25 - - 24
Paznien 5. DxoHOMETpUYECKOE MOJIETUPO-
BAHHE JIMCKPETHBIX M ITAHEIbHBIX TAHHBIX 23,65 - - 22,65
KonTakTHas paboTa Ha MPOMEKYTOUYHOM
koHTpose (KPA) 0,35 - 0,35 -
HWroro mo ucHUIINHE 144 6 0,35 131,65

Paznen 1. Ilapuas perpeccust

Hctopus sKOHOMETPUKU. MeCTO U poJib SIKOHOMETPHUUYECKUX METOIOB B IO-
3HAHUHM SKOHOMHUKH U 0oOmiecTBa. MeToabl U3ydeHHs] B3aUMOCBA3EH B SKOHOMHUKE U
obmecte. [lokazaTenu TecHOTHI cBsi3u. [lapHbiit KO3QduIeHT Koppesanuu B Gop-
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Me cpeaHen B3BelleHHOW. [lapHas perpeccusa. MeTon HaMMEHBIIMX KBaJIpaTOB
(MHK). Koaddunment mapHoi perpeccun B popMe cpeaHeld B3BeleHHON. Teopema
paznoxxenus: Bapuanuu. Kosddumment nerepmunanuu. Pa3noxkeHue ypoBHS U Juc-
MIEPCUN COCTaBHBIX IMOKa3areneid. OueHKka JOCTOBEPHOCTH IMAPAMETPOB ypPaBHEHUS
perpeccun M mokaszaTesneil TECHOTHI CBsi3H. [I[porHo3upoBaHne Ha OCHOBE YpaBHEHHUS
napHo# perpeccud. [lapnas perpeccust B MS EXCEL.

Pa3znen 2. MHoxecTBEeHHAsI perpeccust

Kiraccudeckass HopmanbHas JMHEHHAss MOJENb MHOYKECTBEHHOW PETPECCHUMN.
[Ipennoceuika perpecCCHOHHOIO aHAIN3a O HEBBIPOKIECHHOCTH MATPHIbI 3HAYCHUU
OOBSCHSIONINX TIepeMeHHBIX. MaTpuunbie 0003HadeHus. OeHka mapamMeTpoB MeTo-
JIOM HAauMEHBIIMX KBAaAPATOB MOJEIM MHOKECTBEHHOW PETPECCHM B MAaTPUYHOM
¢dopme. KoBapuanmonHass martpuia M ee BbIOOpoyHas oueHka. KoBapuanuoHHas
MaTpuIa BeKTopa Bo3MylleHni. KoBapuannoHHas maTpuiia BEKTOpa OLIEHOK Iapa-
MeTpoB. OlleHKa 3HAYUMOCTH KOA(Q(PUIUEHTOB PETPECCUU U OMNPEICIICHUE J10BEpH-
TeNbHBIX MHTEpBajoB. OmpezaeneHue omubOok kKorpuuueHToB perpeccuu. Pacuer
nporao3a. Cpeassst ommOKa MporHo3a, JOBEpUTEIbHBIE HHTEPBAJIbI IPOrHO3A.

MHokecTBeHHbIE KOA(P(ULIUEHT KOPPENSLUU U IeTePMUHALINN, HOPMUPOBAH-
HBIA KO3 (dULIMEHT AeTepMUHAIMU. [[MCIEpCHOHHBIN aHAlIU3 B OLEHKE 3HAYUMOCTHU
YPaBHEHUSI MHOXKECTBEHHOUN PErPECCHUM.

CBoiicTBa OLIEHOK METOJIa HAUMEHBIIUX KBaJpaTOB (HECMENIEHHOCTh, COCTOSI-
TeNbHOCTh U 3PhekTuBHOCTH). Teopema ["aycca-Mapkoga.

CranpapTu3oBaHHble KOA(D(PUIIMEHTHI pErpeccuu, CrocoObl pacueTa U MHTEp-
npetaius. Koadduurentsl yactHOl aetrepMuHanmu. Paznokenune kod(¢uuneHTta
MHOKECTBEHHOMN AETEPMUHALINH.

YactHble ypaBHeHUS perpeccuu. YacTHbie KO3(PPUIIUEHTHI 371aCTUYHOCTH.

[ToHsiTHE MYJBTUKOJUIMHEAPHOCTH W CHOCOOBI ee mnpeoaosieHus. ['peGHeBas
perpeccusa. Metos T7aBHBIX KOMIOHEHT. YacTHBIN, YacTUUHBIN KOA(DOUIIMEHTHI Jie-
TEPMHUHALIMK U KOPPEJALNU, CIOCOOBI pacyeTa U MHTEpIpeTalns, OlleHKa 3HaUuMO-
ctu. Tekymias MaTpula BeIMETaHUsA. T OJIEPaHTHOCTD.

OT10op ¢akTopoB B MOJAETh MHOXXECTBEHHOH perpeccuu. Bepcus Bcex Bo3-
MOKHBIX PErPEeCcCUid U TOIIAroBbie Mpoleaypbl 0TOOpa. MaKTOPHBIN aHAIU3 U METOT
IVIABHBIX KOMIOHEHT. [IpenmyinecTBa U HENOCTATKHM MOJEIJIEW C TJIABHBIMH KOMIIO-
HEHTAaMHU. DKOHOMHUYECKHUI CMBICII ITIaBHBIX KOMIIOHEHT.

['eTepocKkeqaCTUYHOCTD OCTATKOB. T€CTBI HA TETEPOCKENACTUYHOCTD OCTATKOB:
['neitzepa, Ilapka, Vaiita, lNonpadensaa-Ksanara, Cniupmena, bpeyma-Ilarana u ap.
OO600UIEHHBIM METOJI HAaUMEHBIIUX KBaJApaTOB. B3BelIeHHBbIH METO] HAMMEHbLIUX
KBaJpaToB.

Mogenu ¢ nepeMeHHOM CTPYKTYpoH. lIpuyMHBI M3MEHUMBOCTH CTPYKTYpPHI
MOJIENIA M CIOCOOBI ee 0TOOpa)keHusi B ypaBHEeHUU perpeccud. lIpencrasienue uc-
XOJTHOM MH(POPMAIIUK B MOJICIISIX C IEPEMEHHOU CTPYKTYpoil. DUKTUBHBIC TIEPEMEH-
Heie. [Ipuembl 0OHapy)eHUST U3MEHYUBOCTU CTPYKTYPbI MOJIEIH M 3aKOHOMEPHOCTEH
3TOrO MpOIlecca C HCIMOJIb30BAHUEM CTATUYECKOM M JUHAMHYECKOW HH(OpMAaIHH.
Kpurepnii Hoy.

Henunelinple Mogenu MHOKeCTBeHHOU perpeccur. [IpousBoacTBenHas (yHK-
s KoG6a-Jlyrmaca. Koaddummentsr 3amemenns dakropo. [IpenenpHas HOpMa
3aMEHBI TPYJAOBBIX PECYPCOB KATUTATIOM.
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Pa3znen 3. JxoHOMeTpHUYECKOE MOAEJIUPOBAHNE BPEMEHHBIX PSA/IOB

[lonatne BpemeHHOro psga. OCHOBHBIE AJIEMEHTHI M 3aJa4d HCCIEIOBaHUS
BPEMEHHBIX psiioB. CTalMOHAPHBIE PAIBI U UX XapaKTEPUCTUKU. ABTOKOPPEISIIUOH-
Hasl U YacTHAasl aBTOKOppeJsHOHHAas QyHKIMU. MojenupoBaHue OCHOBHOM TEH/CH-
uuu pa3Butus pana. [I[porHo3upoBaHre Ha OCHOBE BPEMEHHOrO psAna. MoaenupoBa-
HU€ TEHJECHUNUH NIPU HAJIMYUU CTPYKTYPHBIX U3MEHEHHI. MoAenupoBaHue CE30HHBIX
U [UKIWYECKUX KOJeOaHuW. ANIUTUBHBIE U MYJbTUIUIMKATUBHBIE MOJEIN BPEMEH-
HBIX PSJOB.

Wnentuduxaiuss cranuoHapHbIX psgoB. Mojenn astoperpeccun. Mogenu
CKOJIB3SIIETO cpenHero. Moaenu aBToperpeccun-cKoap3sauero cpeanero. [Ipumene-
HUAE€ MOJENEH AaBTOPErPECCUM, CKOJB3SIIETO CPEOHEr0 W aBTOPETPECCUU—
ckousb3dmiero cpeaero. Mogenu ARCH u GARCH. HUuterpupyembie mpouecchl.
Hecranmonapusie psaapl. [IpodieMa eTMHUYHOTO KOPHS.

ABTokoppensnus B octaTkax. Tectel [lapObuna-Yorcona, bpeyma-I'ondpwu,
JIstonnra-bokca, bokca-IIupca u np. OueHnBanue napaMeTpoB YpaBHEHUS perpec-
CUU TIPU HAJUYUHM aBTOKOPPEISAIMU B OCTaTKax: 0OOOIICHHBIA METO]I HAMMEHBIIINX
KBaJIpaToB.

M3ydeHne B3aMMOCBA3EH MEXKIY DKOHOMHUYECKMMU IIEPEMEHHBIMU HA OCHOBE
BpeMeHHBIX psfoB. [Ipobiema moxxHON KOppemsaiuu. MeToIbl UCKITIOYEHUsT TeHCH-
UU: TpeoOpa30BaHNEe UCXOIHBIX JAHHBIX, BKIIFOUEHHE B MOJENb (paKTOpa BPEMEHH.

Perpeccrnonnsie nunamudeckne moaenu. CToxacTuueckue perpeccopsl. Jlaru B
3aBUCHMBIX U HE3aBHUCUMBIX MEPEMEHHBIX. TPYyAHOCTH OLIEHOK MAapamMeTpOB B MOJIE-
JSIX C JaroBbIMU MEPEMEHHBIMU (CMEIIeHHe OIMO0K KO3 PUImeHToB, ux Heaphek-
TUBHOCTH U T.I1.). [[pUUMHBI KOPPETUPOBAHHOCTU PETPECCOPOB U OUTMOOK PETPECCHH.
JlnHamu4eckast MOJIENb C paclpeaeIeHHbIMU JJaraMu. /[nHaMudeckass aBToperpeccu-
OHHas MoJenb. VHTepnperanus napaMeTpoB B MOJENAX C PaCIpEAeIECHHbIMU Jara-
MH U JUHAMUYECKHUX ABTOTPECCUOHHBIX MOJAEISIX. MeToabl OLEHKHM ONTHMAalbHOU
BENTMYMHBI Jara. M3yueHue CTpyKTyphl Jiara U BEIOOp BUJA MOJIENH C paclpe/eeH-
HbIM J1arom. Jlaru Anmon. Metoa Kolika. MeTos ri1aBHbIX KOMIIOHEHT. MeTo/1 HHCT-
pPYMEHTAJIbHBIX TlepeMeHHbIX. [[ByxmaroBeiiit MHK 1 ocobeHHOCTH ero nmpuMeHeHus
B OllEHKaX KO3(P(UIIMEHTOB MOJIEIEH C JaroBbIMU MepeMeHHbIMU. Moens yacTuy-
HOW KOPPEKTUPOBKU. MOI€/Ib aIaITUBHBIX OKUIAHUM.

Paszgea 4. CucreMbl 0OAHOBPEMEHHBIX IKOHOMETPHYECKUX YPABHECHUM

CucreMa 3KOHOMETPUUECKUX ypaBHEHUI. CUCTEMBI HE3aBUCUMBIX YPAaBHEHUM,
PEKYpPCHUBHBIX M OJTHOBPEMEHHBIX ypaBHeHHEe. CTPYKTypHas U NpuBeaAcHHas (opMbl
CUCTEM OJHOBPEMEHHBIX ypaBHeHUH. Mnentudukanusa cucremsl ypaBHeHuid. He-
uaeHTuguIpyemMas U cBepxuaeHTUPuIpyemMas cucTeMbl ypaBHeHH . KocBEeHHBIH,
JIBYXILIArOBBIM M TPEXIIArOBbIii METOJIbl HAMMEHBIINX KBaapaToB. CUCTEMBI YKOHO-
METPUYECKUX YPABHEHHN C JIATOBBIMU NEpEeMEHHBIMU. [IprMeHeHne cucTteM 3KOHO-
METPUYECKUX YPAaBHEHUU JJIsl ONKUCAHUS MAaKpOAIKOHOMUKH. Monens KeitHca, nuHa-
muueckas Monens Kennca. MuTepnperanns napamerpoB. MynbsTurummkaropsl. Mo-
nenb Knelina. Moaenu cripoca v npeajioxKeHUsL.

Pa3znes 5. JxoHOMeTpHUYECKOE MO/IETUPOBAHNE JUCKPETHBIX M MAHEJIbHBIX
JTAHHBIX

Monenu ¢ TUCKpPETHOM 3aBUCUMOM nepeMeHHONH. Monenu GMHapHOTO BBIOODA.
Mopenu MHOKECTBEHHOTO BbIOOpa. Mojienu nmaHenbHbIX JaHHBIX. JInHElHbIe MOJie-
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mu. Komnonentsl ommbku. OueHku ¢ pukcupoBaHHbIMH dddexramu. CrydaiiHbie
addektpl. TecThl Ha crnerupuranuo Moaenu. Tect Xaycmana. MHCTpyMeHTaIbHbBIE

ICPCMCHHBIC.

4.3 Jlekuuu ¥ NpaKTHYECKHE 3AHATHSA

Ta6uua 4 — Cogepxkanue JeKUH, NPAKTHYECCKUX 3aHATHI U KOHTPOJIbHbIE

MEpONpPUATHA
Ha3Bauue pasje- Ne u mazBanue Jexumii, | ®opMupyeMble Bun wonrpons- | Koa-
Ja NPaAKTHYECKUX 3aHATHI KOMIIETeHIIUH Horo Bo
MepONPUSITUSL | YACOB
Pa3nen 1. Mapuas | Jlekuus 1. [lapnas perpeccuss | YK-1.1; OIIK- 1
perpeccusi 2.1; OIIK-5.1
Kontposnbnas pabora Nel VK-1.1; YK-1.2; | BapuaHThI KOH- 0,5
YK-1.3; OIIK- | TponbHOiIi pabo-
2.1; OIIK-2.2; TBI
OIIK-2.3; OIIK-
5.1; OIIK-5.2;
OIIK-5.3
Pa3nea 2. Muo:zke- | Jlexkmus 2. MHOKeCTBEHHAs VK-1.1; OIIK- 2
CTBEHHAsI perpec- | perpeccus 2.1; OIIK-5.1
cus I13 Ne 1. Tectol Ha rerepo- | YK-1.1; YK-1.2; | 3ammura npak- 1
ckemactTuyHOCTh ocTaTkoB c | YK-1.3; OIIK- | Ttuueckoii pabo-
ucnons3oBanueM MS Excel, | 2.1; OIIK-2.2; TBI
Eviews OIIK-2.3; OIIK-
5.1; OIIK-5.2;
OIIK-5.3
I13 Ne 2. B3pemennsiit meton | YK-1.1; YK-1.2; | 3ammra npak- 1
HauMmeHbmMX KBaapatoB ¢ | YK-1.3; OIIK- | Tuueckoii pabo-
ucnons3oBanueM MS Excel 2.1; OIIK-2.2; TBI
OIIK-2.3; OIIK-
5.1; OIIK-5.2;
OIIK-5.3
I13 Ne 3. Tloctpoenue npous- | YK-1.1; YK-1.2; | 3ammra npak- 1
BojacTBeHHON ¢yHkuuun Ko6- | YK-1.3; OIIK- | Thueckoit pabo-
0a-/lyrmaca ¢ ucnonb3oBanu- | 2.1; OIIK-2.2; TEBI
eM MS Excel, IIIIIT Statistica | OIIK-2.3; OIIK-
5.1; OIIK-5.2;
OIIK-5.3
Kontponbnas padota No2 VYK-1.1; YK-1.2; | BapuaHTbI KOH- 0,5
VK-1.3; OIIK- | TponbHO# pabo-
2.1; OIIK-2.2; ThI
OIIK-2.3; OIIK-
5.1; OIIK-5.2;
OIIK-5.3
Pa3nen 3. Ikono- | Jlexuus 3. DxoHOMeETpHyYe- VYK-1.1; OIIK- 1
MeTPHYECKOe MO- | CKOE€ MOJEIIMPOBAHUE BpeE- 2.1; OIIK-5.1
AeJHPOBaHHE MEHHBIX PSIJIOB
BpPEeMEHHBIX Psi- I13 Ne 4. DOkonomerpuueckoe | YK-1.1; VK-1.2; | 3ammra npak- 2
0B MOZEIIMPOBAHNUE MHOTOMEp- VYK-1.3; OIIK- | Tueckoit pabo-
HBIX BPEMEHHBIX PAJIOB. 2.1; OIIK-2.2; ThI
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. Bua xourpous- | Kou-
HasBanmue pasae- Ne u Ha3Banue JeKIHH, ®opmupyemble HOTO B0
Ja NPAKTUYECKUX 3aHATHI KOMIIEeTEeHIIUH
MepONpHUATHS | 4YACOB
Ouenka aBTokoppensiuu oc- | OIIK-2.3; OIIK-
TaTKOB C MCIIOJIb30BaHUEM 5.1; OIIK-5.2;
MS Excel OIIK-5.3
Pa3nen 4. Cucre- Jleknug 4. CucreMbl OJIHO- VK-1.1; OIIK- 1
MBI O/ITHOBPEMEH- | BPEMEHHBIX 3KOHOMETpUYe- 2.1; OIIK-5.1
HBIX JKOHOMeET- CKUX YpaBHEHHI
pUYeCKHX ypaB-
HEeHUil
Pasznen 5. Okono- | Jlekuus 5. DxoHOMETpUYE- VK-1.1; OIIK- 1
MeTPHYECKOe MO- | CKOE€ MOJIEIIUPOBAHUE JUC- 2.1; OIIK-5.1
AeJHPOBaHHE KPETHBIX U MMaHEIbHBIX JIaH-
AUCKPETHBIX U HBIX
NaHeJbHBIX JIaH-
HBIX

Tadoauua S — I[lepeyeHb BONPOCOB U1l CAMOCTOATEILHOI0 U3Y4YEHUS

TUCIHHUIIIHHBI

Ne Hassanne pasiena ®opmupyemsbie | Ilepedyenb paccMaTpuBaeMbIX BOIPOCOB ISl

n/n KOMIIeTeHIIUH CaMOCTOSITEIbHOT0 M3YYeHHS

1. | Ilapuas perpeccust YK-1.1; YK-1.2; | CaenaTh 3aianusi Uisl CaMOCTOSITENIbHOM paboThI

VK-1.3; OIIK- Ne 1 u Ne 2 u mogroroBuThes K ux 3ammure. I1o-

2.1; OIIK-2.2; BTOPUTh M3 Kypca DKOHOMETPHKH B Oakaas-

OIIK-2.3; OIIK- | puate u yriyoutb 3HaHMs 1Mo Bompocam 1-17

5.1; OIIK-5.2; (em. 1. 3 moapaznena 6.1 «I[lepedyeHb BOmpoCoOB,

OIIK-5.3 BBIHOCUMBIX Ha MPOMEKYTOYHYIO aTTECTaIHIO
(3auer ¢ oueHkoi)»). IloaroToBUThCS K KOH-
TpoJibHOM padoTe Ne 1

2. MHo:kecTBEeHHAsI VYK-1.1; YK-1.2; | Caenats 3aganust Ij1s1 CAMOCTOATEIHHON paboThI

perpeccusi VK-1.3; OIIK- Ne3 u Ne4, nmoaroroButbes k ux 3ammure. Cre-
2.1; OIIK-2.2; nathk BeIBOAKI 10 13 Ne 1-3, opopMuth paboTs! 1
OIIK-2.3; OIIK- | moaroToBUTHCA K KX 3amure. M3yunTs Bonpocsl
5.1; OIIK-5.2; 18-45 (cm. 1. 3 moxpaszena 6.1 «Ilepedyens Bo-
OIIK-5.3 IIPOCOB, BBIHOCUMBIX Ha TPOMEXKYTOUYHYIO aTTe-
CTaluIo (3a4eT ¢ OLIEHKOM)»). [loaroToBUTHCS K
KOHTpPOJbHOU pabote Ne 2

3. | Dxonomerpuueckoe | YK-1.1; YK-1.2; | Cnenarb 3aanue A1 caMOCTOSITEILHON pabOTHI
MO/ eJIMpPOBaHHE VK-1.3; OIIK- Ne5. Cnenatp BbiBoibI 110 113 4, opopmuTh pa-
BPEMEHHBIX PSII0B 2.1; OIIK-2.2; OOTHI ¥ MOATOTOBUTHCS K MX 3amuTe. M3yuuTsh

OIIK-2.3; OIIK- | Bompocsl 46-70 (cM. 1. 3 moapazaena 6.1 «Ile-
5.1; OIIK-5.2; pEYEHb BOIIPOCOB, BHIHOCUMBIX HAa IPOMEXKY-
OIIK-5.3 TOUYHYIO aTTECTAIUIO (3a4€T C OLIEHKOMN)»)

4. | Cucrembr omnoBpe- | YK-1.1; VK-1.2; | IIpopaboTath MaTepHaibl JIEKIUU, U3yIUTh BO-
MeHHBbIX JkoHoMmeT- | YK-1.3; OIIK- npocsl 71-77 (em. 1. 3 moapasaena 6.1 «Ilepe-
pHYECKUX 2.1; OIIK-2.2; YEHb BOIIPOCOB, BHIHOCUMBIX Ha IIPOMEKYTOU-
ypaBHeHUit OIIK-2.3; OIIK- | Hyto aTTecTaluio (3a4eT ¢ OLICHKOM )»)

5.1; OIIK-5.2;
OIIK-5.3

5. | Dxonomerpuueckoe | YK-1.1; YK-1.2; | IIpopaGorars MaTepuaibl JIGKIUU, U3YIUTh BO-

MO/IeJITUPOBaHM e YK-1.3; OIIK- npockl 78-86 (cM. 1. 3 moapasaena 6.1 «Ilepe-

18




Ne ®opmupyembie | Ilepedyenb paccMaTpuBaeMbIX BONPOCOB ISl
Ha3Banue pasagena
n/n KOMIIeTeHIIH T CAMOCTOSITEJILHOT0 U3YYeHUS
AUCKpeTHBIX M ma- | 2.1; OIIK-2.2; YEHb BOIIPOCOB, BLIHOCUMBIX Ha MTPOMEKYTOU-
HeJIbHBIX JTaHHbIX OIIK-2.3; OIIK- | Hyto aTTecTanuio (3a4€T C OLICHKOM )»)
5.1; OIIK-5.2;
OIIK-5.3

5. O0pa3oBare/ibHbIC TEXHOJIOTHH

Taoauna 6 — IlpyuMeHeHne AKTHBHBIX M HHTEPAKTHBHBIX 00Pa30BaTeJIbHBIX

TEeXHOJOTuM

Ne
n/n

HaumeHoBaHMe MCIO/Ib3YyeMBbIX
Tema u popma 3ansaTus AKTHBHBIX H HHTEPAKTHBHBIX
00pa3oBaTeJbHbIX TEXHOJIOTH I

1

B3BemienHbIit MeTO1 HAMMEHbBIINX KBaApaTtoB | [13 KomnprorepHas cumysinust

OKOHOMETPUYECKOE MOJIEIMPOBAHUE MHOIO- I13 KomMmnbrotrepHas cuMmyssinys
MEpPHBIX BPEMEHHBIX psi10B. OlleHKa aBTOKOP-
pensiuuu OCTaTKOB

6.

)

6. Telcyumi/i KOHTPOJIb YCIIEBAEMOCTH M IIPOMEKYTOYHAA aTTECTallUA 110
HTOraM OCBOCHHA JUCHHUITJIMHBI

1 TunoBbie KOHTPOJIbHBIE 32JAHUS U MHBbIE MATEPHUAJIbI, HEOOXOAUMBbIE 1JIsI
OLICHKH 3HAHUI, YMEHUI U HABBIKOB M (WJIH) ONbITA 1eATEJIbHOCTH

1) IlpuMep KOHTPOJIBHBIX padoT

Konmponvnas paboma Ne 1

. UeMy paBeH k03P HUIIMEHT TapHOUN JIMHEHHON KOPPEIISIIINKU, €CIIH KOBapHUaIius

paBHa 10, cpeHee KBaApaTUUECKOE OTKJIOHEHNE HE3aBUCUMOM TIEPEMEHHO — 2,
3aBUCUMOMN — 67

Kak paccuutbeiBaeTcs cpeiHss OMKMOKA IMTPOTHO3a TPYIIIOBOTO CPEHEro?

Kaxk paccuntbeiBaercs Ko3(hPHUIIMEHT IMOJTHON perpecCcur Kak CpeIHss B3Be-
III€HHAsT BeJInIrHa?

. Uemy paBeH kputepuil Ouiiepa i MOJEIN NapHOW JJUHEMHON PErPECCUH,

€CJIM JTOJISI OCTATOYHOM BapHaruu B o01eit pasHa 0,2, yuciao HaOmoaeHII
paBHO 127

. Urto Takoe «OCTAaTKM», KaKk OHU OHpelleJ'ISIIOTCSI?

Kak paccuutbiBaercs cpennsis ommoka ko3 duiireHTa moJiHou perpeccuu’?

Konmponvnas paboma Ne 2

. OnpenenuTs U NIpoaHaIU3UPOBATh KOA(DOUIIMEHTHI pa3eabHON TeTepMuHa-

AU, ECIIU:

v =8,33+0,16x, +2,30x,;0> =104,3;

y

o2 =349.2;r,  =0,833;R* = 0,828.

. IlocTpouTh MOJi€NIb perpeccuy MO JTaHHBIM, HAXOASIIUMCS Ha JIHCTE «2 3»

daitna «MHOXXeCTBEHHasi perpeccHsi KOHTPOJIbHAs. 3amucarh YypaBHEHHE
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[—

perpeccun. [IpoBecTH NUCIEPCUOHHBIA aHAIU3, OLEHUTH JIOCTOBEPHOCTH Ma-
paMeTpoB, AaTh UX MHTEPBAIBHYIO OLIEHKY. OLIEHUTh TECHOTY CBSI3U, 1aTh UH-
TepnpeTannio KO3 OUIIMEHTOB YUCTON PErpecCuu.

2) IlpuMep BONPOCOB IJisl 3AIIUTHI NPAKTUYECKOM PadOThI

Bompocs! k 3ammre 13 Ne 1. TecTsl Ha reTepoCKeIaCTUYHOCTh OCTATKOB:

. FCTepOCKeHaCTHqHOCTB OCTaTKOB

TecThl Ha TeTEpPOCKENACTUYHOCTh OCTaTkoB:  ['nensepa, Ilapka, VYaiira,
[Nonbadenspaa-Keanara, Ciupmena, bpeyma-Ilarana u ap.

3) IlepeyeHb BONIPOCOB, BLIHOCUMbIX HA IPOMEKYTOYHY IO
aTTecTanuIo (3a4eT ¢ OLEHKOM)
1. IlpeameT U MeTod SKOHOMETPHUKHU. ITalbl 3KOHOMETPUUYECKOTO HCCIIEI0BA-
HUS
2. KoBapuarusi, Koppeysius ciydyaiiHol BequuuHbl. CBOMCTBA KO3 duiiueHTa
koppensiuuu. KoagduumreHT koppensiiuu Kak cpeHEB3BEIICHHAs BeIMUUHA
Knaccruueckas napHas IMHEWHAsE MOJIENIb PETPECCUU
[ToHsaTHE BEIOOPOYHOTO YPABHEHUS PErPECCUU
KoadduureHT nojiHON perpeccuu Kak cpeaHEB3BEIICHHAS BEJIMYMHA
[ToHATHE ¥ NPUYUHBI BOSHUKHOBEHHUS OCTATKOB B YPAaBHEHUU PETPECCUH
OCHOBHBIE MPENOCHUIKM PErPECCUOHHOTO aHaIu3a
Meton HauMEHBIINX KBaJIpaTOB — CYLIHOCTh U MCIIOJIb30BaHUE ISl OLICHKU
[apaMeTpPOB MMAPHOMN JIMHEUHOMN perpeccuu
9. OueHka 3HAUMMOCTH YPAaBHEHUSI PETPECCUU B LIEJIOM U €r0 MapaMeTpOB
10.ToueuHnasd u WMHTEpBaAJIbHAsI OLIEHKA MMAPAMETPOB T'€HEPAIBHOTO YpPaBHEHUS
perpeccun
11.TTokazaTenu kauyecTBa Moa00pa MOACIH
12.1IporHo3upoBaHre Ha OCHOBE MAPHOrO JMHEWMHOTO YPABHEHUSI PErPECCHUH.
TodeuHast U UHTEpPBAJIbHAS OLICHKA MPOTHO3a
13.Knaccudukanus HeIMHEWHBIX pEerpeccuii
14.0OneHka napaMeTpoB PErpeccHil, HETMHENHBIX 110 MTapaMeTpam
15.0uenka napaMeTpOB perpeccuii, HEIMHEHHBIX 10 IEPEMEHHBIM
16.Henuuelinble oka3aTenu TECHOTHI CBA3U
17.06n1acTi npUMEHEHHS] HEIMHEWHBIX MOJIETIEH perpeccuun
18.Knaccuueckast TMHeHas: MOJIeJIb MHOKECTBEHHOM perpeccuu
19.1lpencraBneHre U OThICKAHWE TAPaMETPOB MOJIENIM MHOKECTBEHHOU perpec-
CUHU B MaTpU4HOU (popme
20.KoBapuarionsasi MaTpuiia JUCIEPCUN BEKTOpa OIEHOK KOA(P(HUIIUMECHTOB
perpeccuu ), , €€ MCIOJIbL30BaHUEC

XN B W

21.CBoiicTBa OLIEHOK BBIOOPOUYHBIX KOA(P(UIMEHTOB PErPECCHM, MOJIYUYEHHBIX
METOJIOM HaMMEHBbIINX KBaApaToB. Teopema ['aycca-MapkoBa

22.06patHas Matpuna (XX) ' ee UCIOJIb30BaHNE BO MHOKECTBEHHOM perpec-
CUOHHOM aHajun3e

23.011eHKa 3HAUNMOCTH MHO>KECTBEHHOM pErpeccuu
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24.0mm6ku K03¢hPUITMEHTOB PErpecCH U MIPOTHO3a B MATPUYHOMN dhopme

25.KoBapuanmonHasi maTtpuiia Bekropa Bo3myuueHui. Illectas mpenmoceuika
MHO>KECTBEHHOTO PETPECCHOHHOI0 aHajnu3a B MaTpu4yHoi popme

26.IloHsTrie MYJIBTUKOJUTMHEAPHOCTH (aKTOPOB. JIMarHocTUKa U CocoObl yCT-
paHeHHs

277.Pumx-perpeccus

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

29.KoahduiineHT 4acTHOM KOPPEISIUH: MOHSATHE U CITOCOOBI pacueTa

30.CrangapTr3oBaHHble KOOPOUIMEHTH PErpeccuu, KOOPPUIIMEHTHI pa3aeiib-
HOM JETEPMUHALINU

31.1loHATHE O TOMO- M T€TEPOCKENACTUYHOCTH OCTATKOB. [locnencTBus u non-
XOJIbI K BBISIBIIEHUIO T€TEPOCKETACTHUHCOTH OCTATKOB

32.Tect T'onpadensaa-KBanara

33.Tect CriupmeHa

34.Tect bpeyma-Ilarana

35.Tect Yaiita

36.Tect I'nelizepa

37.Tect Ilapka

38.0000111eHHAas TMHEWHAsA MOJEJIb MHOYKECTBEHHOM JIMHEMHOW perpeccuu

39.0000111€HHbI METO/I HAUMEHBIINUX KBaJIpPaTOB

40.B3BelIeHHBIN METOI HAMMEHBIIINX KBAJAPAaTOB

41.0160p dakTopoB B MoJienb perpeccuu. [lomarossie npoueayps oToopa

42.YacTHble YpaBHEHUS PErPECCUU, YACTHBIC KOIDDUITUEHTHI DIIACTUIHOCTH

43.HenuHeliHble MOJEIM MHOXKECTBEHHOW perpeccuu. lIponsBoacTtBeHHas
dbyukiusa Koboa-/[yrnaca, 3amena pakropon

44 Mopenu perpeccuu ¢ PUKTUBHBIMU TTEPEMEHHBIMU

45.T1oaxobl K BBISIBJICHUIO CTPYKTYPHBIX n3MeHeHui. Tect Yoy

46.11oHATHE BPEMEHHOIO PAJia, €0 OCHOBHBIE KOMITOHEHTHI

47.0cHOBHBIE 337]a41 U3YUEHHUS BPEMEHHBIX PSAJIOB

48.MopaenupoBaHue TEHAECHIIMK BPEMEHHOIO psJia

49.Br160p nyuie Gopmel TpeHAA

50.MognenupoBanne TEHACHUWN NMPU HAIMYUHM CTPYKTYPHBIX M3MeHeHu. Kpu-
tepuit Hoy

51.ABTOKOppENSLMS YPOBHEH BPEMEHHOTO psifja. ABTOKOppeIsiuuoHHas (GyHK-
1S U €€ IPUMEHEHHUE MPHU BbISBIICHUU CTPYKTYPHI psijia

52.MonenupoBaHue B3aMMOCBA3EH MEXKIYy NPU3HAKAMH HA OCHOBE PSIOB M-
HaMUKH. MeTo/bl UCKITIOUEHUSI TEHICHIIUN

53.000acTi NPUMEHEHHS ¥ CYITHOCTh METO/Ia TIOCIIEIOBATEIbHBIX Pa3HOCTEH

54.06nacTy NpUMEHEHUS U CYIIHOCTh METO/Ia OTKJIOHEHHUS OT TPEHIOB

55.Metop BKITIOUEHHS B MOJIEIb (DaKTOpa BpeMEHU

56.1Tonsatue aBToKOppessanuu octaTkoB. Ctatuctuka Jlapounaa-YoTrcoHa

57.Tectol bpeyma-T'ondpu, Jistonnra-bokca, bokca-ITupca

58.MogaenupoBaHue M NPOTHO3UPOBAHME HA OCHOBE MYJBTUILIMKATUBHON W
aJIUTUBHON MOJIEIIEeH

59.TectupoBanue MojeNel Ha ABTOKOPPEIALIMIO OCTaTKOB
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60.IIpumenenne moaeneir ARIMA U CKOIB3SIIET0 CPEAHETO B IKOHOMUKE

61./luHamMuyeckue perpecCUOHHBIE MOJETH

62./lnHamuyeckasi MOJENb C paclpeIeICHHbIMY JIaTaMH

63.MeTobl OLIEHKU ONITUMAIbHON BEJIMYUHBI JIara

64.M3yueHue CTpYKTYpHI Jlara ¥ BBIOOp BHJIa MOJCIIU C pacipeieJICHHbIM JIaroMm

65.Jlaru AnmMoH

66.Metox Koiika

67.MeTo rI1aBHBIX KOMIIOHEHT

68.MeTtoa MHCTpyMEHTaNbHBIX IepeMeHHbIX. J[Byxmarossiii MHK

69.ARCH u GARCH-monenu

70.0TbICKaHKE MMAPAMETPOB MOJIEIEH C aBTOKOPPEIMPOBAHHBIMU OCTATKAMHU.
OMHK

71.11oHsITHE CHCTEMBI 5KOHOMETPUYECKUX YPABHEHHM, OCHOBHBIE BUIbI

72.CTtpykTypHas u npuBeaeHHas popma mozaenu. [Ipobiema naeHtugukanuu

73.Heob6xoaumoe 1 TOCTAaTOYHOE YCIOBUS UACHTHU(PUKAIIUH

74.KOCBEHHBIN METO/I HANMEHBIIINX KBaJIpPaTOB

75.J1ByX11aroBblii METOJ HAUMEHBIIINX KBAJAPATOB

76.Mopenb Keiinca. UHBeCTUIIMOHHBIE MYJIBTUILIMKATOPBI MOTPEOJIEHUS U Ha-
LMOHAJILHOTO 10X0/1a

77.Mopenb cripoca ¥ IPEAJI0KEHUS

78.Mopaenu ¢ TUCKPETHOW 3aBUCUMOM NTEPEMEHHOM

79.Monenu GuHapHOTO BBIOOPA

80.Mojenu MHOXECTBEHHOTO BBIOOpa

81.Monaenn naHeJIpLHBIX JaHHEIX. JIMHENHBIE MOAEIIN

82.KoMmnoHeHTHI OITHOKH

83.0ueHku ¢ puKCUpOBaHHBIMU P dheKTamMu

84.Cnyuaitabie 3 PeKThI

85.TecTsl Ha crienudukanuo Moaenu. Tect XaycmaHa

86.MHCTpyMEHTaIbHbIE IEPEMEHHBIE ITPU MOACITUPOBAHUHU MMAHEIBHBIX JAHHBIX

6.2 Onucanue nokasareJ/ieil U KpUTEPHEB KOHTPOJISl YCIIEBAEMOCTH,
ONUCAHME KA OLCHUBAHUA

JIist OLlEHKW 3HAHUM, YMEHHI, HaBBIKOB M (POPMUPOBAHUS KOMIIETEHLUHU IO
JTUCUUIUIMHE TPUMEHSETCs 0aJIbHO-PEeMTUHIOBAsl CHUCTEMa KOHTPOJI U OUEHKH
yCIIEBAEMOCTH CTYJICHTOB.

B ocHoBy 6aibHO-peiTrHroBoi cucteMbl (BPC) monoskeHpl MPUHITUIIBI, B CO-
OTBETCTBUHU C KOTOPHIMH (POPMHpPOBAHHE PEUTHHTa CTYAEHTA OCYILECTBISIETCS B XO-
Jie TEKyIIeH paboThl B cEMeCTpe.

B teuenue nepuoaa o0yyeHuUs Mo AUCHUUIUIMHE CTYACHT JOJDKEH BBIIOTHUTH 5
CaMOCTOSATENLHBIX Pa00T U 4 IPaKTUYECKUE PadOT, KaKIask U3 KOTOPBIX OI[CHUBACTCS
MakCUMyM Ha 6 0ayioB, HamucaTh 2 KOHTpoJbHBIE (0 30 6amioB), 3a KaxAbIi yac
MOCEIICHUSI JISKIINA U TIPAKTUIECKUX 3aHATUN AoOaBisercs 2,5 6amna. Takum obpa-
30M, MaKCMMajbHO BO3MOKHas cymma OamioB paBHa: (5+4)x6+2x30+12x2,5=144.
3a4eT ¢ OLEHKOW Ha OCHOBE TEKYILIEro PEUTUHIAa MOXKET MOJYYUTh CTYIEHT, BBINNOJI-
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HUBILIMK Bce 3ajaHusi U HaOpaBmui He MeHee 86 OamoB (60% OT MakCUMaIbHO

BO3MOXHBIX).

3auer ¢ OHGHKOﬁ MO0 AUCHUILIMHE IIPCIIOAaBATCIIb CTABUT B COOTBCTCTBHUH CO

CJICIYFOIIEH IIKAJIOM:

Onenka
Texymmi peTHHT «HEYROBIIC- «YJIIOBJIETBO- «OTJINY-
yHma p TBOPUTEIb- yA «XOpOLIO»
PUTEIBHO HO»
HO»
B IIPOLICHTAX 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, MUIITYT UTOTO-
BYIO 3aueTHyI0 pabory. K HammcaHuio UTOroBOM 3aue€THOM pabOThI MOMYyCKalOTCA
CTYJICHTBI, B CJIy4yae BbINOJHECHUSA BCeX MPAKTHYECKUX PadoT.

st 1eneil KOHTPOJIsl OBJIAICHUS] HABBIKAMHU 3KOHOMETPUYECKOTO MOIECIUPO-
BaHMs M MPOTHO3UMPOBAHUS CTyAEHTaM, HaOpaBIIUM MeHee 86 0ayuioB, Ha 3ayeTe C
OLICHKOW OyJeT MpeayiokeHO chopMyIupoBaTh, OLIEHUTH MapaMeTPbl OJHON U3 TH-
MOBBIX PKOHOMETPUUYECKUX MOJEJei, N3YUYeHHBIX B paMKaxX Kypca, MPOBECTH HE0O-
XOJIMMBIE€ TECThI HA OTCYTCTBUE HAPYIICHUI MPEANOChUIOK BEIOPAHHOTO METO/a aHa-
Ju3a, TOCTPOUTH U OLICHUTh TOYHOCTb MPOTHO3a, MPOBECTU MHTEPIIPETALIUIO MOJY-
YEHHBIX pe3ynbTaTOB. CTYIEHTHI, YCIIECIIHO CIPABUBIINECS C MPAKTUYECKON YACThIO,
OyIyT MOMYIIEHBI K CIa4e TEOPETUUECKON YacTH 3a4eTa C OIEHKOM.

Kpurepuu nosyyeHusi 3a4era ¢ OLEHKON ISl CTYJA€HTOB, HA0pPaBIIMX Me-
Hee 86 0aJ10B B TeUeHHE ceMecTpa.

Jlnst maHHOM KaTeropwu CTYACHTOB HEOOXOJMMO TOJHOCTHIO BBIMOJHUTH
MPAKTUYECKOE 3a/IaHUE Ha 3a4€TE C OLEHKOM, BKIIFOUAIOIIEE CIAEAYIOIIUE Pa3IeIbl:

1. Ot6Gop pakTOpOB B ypaBHEHUE PETPECCUU HA OCHOBE MATPHIILI MAPHBIX KO-
3¢ GULIMEHTOB KOPPENSIIIUN
OneHka mapaMeTpoB MOJIEIN PErPECCHH
JlucriepcHOHHBINA aHAINA3
OneHka TOCTOBEPHOCTH MapaMeTPOB MOJIENIN PETPECCUU
TecT Ha reTepoCKeIaCTUYHOCTh OCTaTKOB
[IpoBecTu TeCT Ha AaBTOKOPPEJISILIUIO OCTATKOB
HNHuTtepBanbHas OllEHKa TapaMeTpoB
NuTepnperanus nokasareiae TECHOThI CBS3U
. MHTepnperanus napaMeTpoB MOJIEIN PErPECCU

10 Pacuer mporno3Hsix 3HaueHnl. IHTEpBanbHas OLEHKA IMPOTHO3a

Kaxxnp1ii myHKT olleHnBaeTcsl MakcuMalibHO Ha 10 6anios.

Kpome Toro, CTyZeHT JOJKEH OTBETUTh Ha 2 TEOPETUUYECKUX BOIMPOCA U3 Me-
peunst (1. 3 moapaszaena 6.1), Kaxaplii OTBET OIICHUBAETCS MAaKCUMYM Ha 22 0ajuia.

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

O 0N YA LN
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7. YueOHO-MeTOANYeCKOe U HHPOPMAIIMOHHOE o0ecnieuyeHne JUCHUIINHbI

7.1 OcHoBHas JMTEpPaTypa

. AiBazsn, C.A. MeTopl 5KOHOMETPHUKHU: YUEOHUK JJIs1 CTYACHTOB BBICIINX yueO-

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 pepakuueit H. I1I. Kpemepa. — 4-e uzn., ucnp. u Aom. —
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).

DxoHoMeTpHKa : yueOoHuk 111 By3oB / M. . EnuceeBa [u np.] ; mox pegakiuei
N. U. EnuceeBoii. — Mocksa : U3parensctBo IOpaiit, 2022. — 449 ¢. — (Bbic-
mee obOpaszoBanue). — ISBN 978-5-534-00313-0. — TekcT : 3JI€KTpOHHBIN //
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. Tumupsiszesa. — M.:
PTAY-MCXA wumenn K.A. Twumupssesa, 2018. — 124 c¢. — URL:
http://elib.timacad.ru/dl/local/umo100.pdf. — TekcT: 3ME€KTPOHHBIN.

7.2 JlonoJIHUTE/ILHAS JIUTEPaTypa

. Bonkosa, I'. A. DxoHOMeTpuKa (MPOABUHYTHIN YPOBEHB) : yuebHoe mocodue / 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
JIOCTyMa: 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 ¢. —
Tekcr : anekTpoHHBINA // JlaHb : 31eKTpOHHO-OMOMMOTeUHast cucrema. — URL:
https://e.lanbook.com/book/107234 (nata ob6pamenus: 24.08.2022). — Pexum
J0CTyTa: JIJIsl aBTOPH3. TOJIh30BaTEICH.
[ToaxoperToBa, O. A. AHanu3 BpeMEHHBIX PSAIOB : yueOHOEe mocodue /st By30B /
O. A. IlonkopsiToBa, M. B. CokomnoB. — 2-¢ uzn., mepepad. u non. — Mockga :
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 oOparieHus:
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://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/pdf/10.1007/978-3-030-56219-
9.pdf?pdf=button . — Pexxum goctyma: mo HalMOHAIBHOM MOJIIUCKE.

l.

2.

7.3 HopMaTHBHO-IIPABOBbIE AKThbI

I'OCT 2.105 — 95 «Enunas cucteMa KOHCTPYKTOPCKOW JoKymMeHTauu. O0-

e TpeOoBaHuUs K TEKCTOBBIM JJOKYMEHTaM

I'OCT 7.32 — 2001 «Cuctema crangapToB 1o nHpOpMaluu, ONOINOTCUHOMY

Y U3J1aTeabCKoMy zieny. OTUeT 0 HayqHO-UcCaea0BaTelbekoi padore. CTpyk-

Typa U npaBuia oQopMICHUS

.'OCT 7.0.11-2011 «Cuctema ctanAapTOB 10 HHPOPMAIUH, OUOINOTEUHOMY
U U37arenasckomy aeiny. luccepranus u aBropedepar aucceprauuu. CTpyk-
Typa U npaBuia 0hOpMICHUSD)

.ITOCT P 7.0.5 — 2008 «Cuctema cTaniapToB 1no uHdopmaiuu, Oudanorey-
HOMY U U3/1aTeiabcKoMy aeny. bubnuorpaduueckas cepuika. Oouue Tpedo-
BaHUS U MpaBUjIa COCTABICHUS»

.T'OCT 7.0.12-2011 «bubnuorpaduueckas 3anuck. CokpailieH1ue cjIoB U CIo-
BOCOYETAHUI HA PYCCKOM si3bIke. O01IMe TpeOOBaHMs U MPaBHUIIa»

.T'OCT P 7.0.100-2018. Hanmonanensiii crangapt Poccniickon @enepannn.

«CucreMa cTaHAapTOB 10 UHPOPMALIMH, OMOIMOTEYHOMY U U3JaTEIbCKOMY

neny. bubnuorpaduueckas 3anuch. bubnuorpaduueckoe onucanue. OOmMe

TpeOOBaHMs U MPABUJIA COCTABICHUS»

8. Ilepeyennb pecypcoB HHPOPMAIMOHHO-KOMMYHHUKALIMOHHOM CeTH
«/HTEepHeT», He0OXOAUMBIX IJISl 0CBOCHHSI MOXYJIbHOM TN CHUIIINHBI

. ENWHBIA apXuB CTATUCTUYECKUX M DKOHOMETPUYECKHX HaHHbIX BIID. —

URL.: http://sophist.hse.ru. — Pesxum qoctymna: OTKpBITBIN AOCTYII.

. HpopMallmoHHO-aHAIUTUYECKUE MaTEpHaIbl MO pe3yibTaTaM MPOBEACHUS

MOHHUTOPHUHTA JAEATEIHLHOCTH 00pa30BaTEIbHBIX OPTaHU3AIINN BBICIIETO 00pa-
3oBanus. — URL: http://indicators.miccedu.ru/monitoring/. — Pexxum noctyma:
OTKPBITBIN JOCTYIL.

. KBanTrib. Mex1yHapOIHBI S3KOHOMETPUUECKUH )KYPHAII HA PYCCKOM SI3BIKE.

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

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

us. — Pexxum tocTyma: OTKpBITHINA JOCTYII.
Odurmaneubiii 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/. — Pesxxum nocTyma: OTKpBITBINA JOCTYII.

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 MTEPHOJT BPEMEHHU.
Tabaunua 7 — IlepeyeHb MporpaMMHOro odecrevyeHust

HanmeHnoBanue
Ne . | HaumenoBanue Tun I'on paspa-
paszzaena yueOHoit ABTOp
n/n NporpaMmbl NporpaMMbl 00TKH
AUCHMILIHHBI
1 Paznensr 1-5 MS EXCEL TaOJIMYHBINA MPOLEC- |\ re o coft TeKyIas
cop, pacuéTHas Bepcus

o |Pasmener1-5 MS WORD | tekcToBbIii mpomeccop| Microsoft ngggj;ﬂ
3 |Pazpensr 1-5 STATISTICA pacy€THas StatSoft 2004
4 Pasnensr 1-5 Eviews pacuéTHast IHSII(l}gobal 2014
5 Pasznensr 1-5 STATA pacuéTHast Ste;‘ieiccmp 2013

10. Onucanue MaTepuaJIbHO-TeXHUYECKOH 0a3bl, HEO0OXOAUMOI /1A
OCYIIIeCTBJIEHUS 00Pa30BaTEIbHOI0 MPOLECCA MO AUCIUILINHE

JIns mpoBeieHUs TPAKTUYECKUX 3aHIATUN HY)KEH KOMIIBIOTEPHBIN KJ1acc ¢ J10C-
TynoM B « ITHTepHET», OCHAILEHHBIN MPOrpaMMHBIM 00€CIIEUeHUEM B COOTBETCTBUH C
pazzaenom 9.

Tadauua 10 — Ceegennst 00 00ecCie4YeHHOCTH CIIEHAJIM3MPOBAHHBIMH ay-
AUTOPUSIMH, KAOMHETaMHU, JIA0OPaTOPUSIMH
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http://www.consultant.ru/

HaumenoBanue CIIeIuaJIbHBIX ITOMeEIIE-
HUI 1 MOMeIeHUH 1JIS CAMOCTOSITE b~ OcHaleHHOCTh CeNUAJbHBIX OMEIleHU U Mo-
HOIl padoThl (Ne yueOHOT0 KopIyca, Ne MeleHHUH JISi CAMOCTOSITeIbHOM PadoThI
ayIMTOPHH)
AynuTopus Uil IPOBECHUS 3aHs- MybTHME THAIPOEKTOP, IKPAH IS IPOEK-
TUH JIeKunoHHoro tuna (aya. 102 2 | Topa, MapkepHast 10CKa, KOMIIbIOTEP KOH(U-
y4eOHOTro Kopmyca) rypauuu: iP-4 541 3200 Mhz / 1024 Mb / 80
Gb /DVD-RW
YyeOHas tabopaTopusi sl IpoOBeIe- 10 xomnbroTepoB koHpurypamuu: INTEL
Hus 1abopaTopHo-mipakTuueckux 3a- | Core 13-2100 /4096 Mb / 500Gb / DVD-RW,
HATHM, TPYNIIOBBIX U HUHAUBUYaJlb- MakeTbl MpUKIaAHbIX nporpamMm: STATA,
HBIX KOHCYJIBTAIMM, TeKymero kon- | Eviews, R, Statistica, moctyn k cetu Internet,
TPOJISI U MPOMEKYTOYHOM aTTeCTA- CIIpaBOYHOM NpaBoBoM cucreme «KoHCyb-
IUU — KOMIIBIOTEPHBIN Ki1acc (aya. taHTtlImroc»
302 2 ydyeOHOTO KOpIyca)
LlenTpanpHas Hay4Hast OubIMOTEKA YuTaibHbIE 3aIIbI
umenn H.M. JKenesnosa
CryneHuyeckue OOIIeKUTHUS KoMHaTh! 111 caMONIOATOTOBKHU

11. Meroauveckne peKOMEHIAUM CTYACHTAM 10 OCBOCHUI0O MOIYJIbHOM
TUCHUTITIMHBI

Kypc npenycmaTtpuBaeT, 4To CTyACHTHI 00J1a]al0T HEOOXOAMMBIM MUHHUMYMOM
3HAHUU 110 OCHOBAM 3KOHOMETPHUKH, MMPUXOIAT HA MPAKTUYECKUE 3aAHATHUS MOATOTOB-
JIEHHBIMU 10 BOIpPOCAaM JIEKUMOHHOrO Marepuana. Ilpenmosiaraercs, 4To CTYIAEHT
BBITIOJIHAET MPAKTUYECKOE 3a/IaHUE B ayJUTOPUU, JoMa O(POPMIISIET U TOTOBUTCS TIO
TEOPETUYECKUM BONPOCAM K 3aILUTE OTUETA HA CICAYIOLIEM 3aHITUH.

Buabl u gopMbl 0TPA0OTKH NPONMYLIEHHBIX 3AHATHHI
CryaeHT, nponyCTUBIIMN 3aHATHE, 00s3aH MPEIbIBUTH MPENOJABATENO J10-
KYMEHTBI YCTAaHOBJICHHOTO 00pa3lia, MOATBEPKIAI0Ne 000CHOBAHHOCTD IMPOITYCKa.
He nonyckaercst mpoIyck 3aHsITui 0€3 YBOKUTEIHHOW MPUUUHBI.
CryneHT, NpONyCTUBIUMK 3aHATHS, OCBAaMBAET MaTEpHal CaMOCTOSTEIBHO
(BBIMOJHSAET MPAKTUYECKOE 3a/IaHHE 10 CBOEMY BapHAHTY B KOMIIBIOTEPHOM KJlacce
Kadeaphl B 4achl, CBOOOHBI