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1. IlepedeHb MiIaHMPYyeMbIX pPe3yJIbTATOB 00y4YeHHS 0 JUCHHUILINHE (MOAYJIIO),
COOTHECEHHBIX C INIAHNPYEMbIMH Pe3yJ1bTATAMM 0CBOEHHUSI 00pa30BaTe/bLHOM

NporpaMmsbl

1.1

CJICAYIOIUMHU KOMIIETCHIUAMM:

Hucrummraa b1.0.03 «OxoHOMeTpHKa (TIPOABUHYTHIA YPOBEHB)» OOECIIEYMBACT OBIIAIICHUE

Kon HawnmenoBanue Kon HanmeHoBaHMe KOMITOHEHTA
KOMTICTCHITHH KOMTICTCHITHH KOMIIOHEHTA KOMIICTCHITHH
KOMITCTCHITHH
OIIK OC-3 Cnocoben npumensaTh | OIIK OC-3.1 | CriocobeH npuMeHsTh
NIPOJIBUHYTHIC NIPOJIBUHYTHIC
WHCTPYMEHTAJILHBIC WHCTPYMEHTAITLHBIC METOJIBI
METOABI 3KOHOMHUYECKOTO HYKOHOMHYECKOTO aHAIIN3a MPU
aHaJIM3a TIPH  PEIICHUU PEIICHNN UCCIIEIOBATEITBCKUX
MpPaKTHYEeCKUX U (WJIH) 3a/1a4
HCCIIEIOBATEILCKUX 3a0a4 OIIK OC-3.2 | CnocoOeH MpUMEHSITH
NIPOJIBUHYTHIC
WHCTPYMEHTAITLHBIC METOJIBI
HKOHOMHYECKOTO aHAJIN3a MPU
pEIICHNN MPAKTHYECKUX 33134
OIIK OC-5 | Cnocoben wucnonb3oBath | OIIK OC-5.1 | CnocobeH ucnonb30BaTh
COBPEMCHHEIC COBPEMCHHEIC
nH(GOPMaIIMOHHBIE nH(GOPMaIMOHHBIE TEXHOJIOTUN
TEXHOJIOTHH u U TIPOTpaMMHBIC CPEJICTBA TIPU
MpOrpaMMHBIE  CpEJICTBa PEIICHNHU UCCIIEIOBATETBCKUX
npu pelIeHnn 3aaq
npaktuueckux u  (wim) | OIIK OC-5.2 | CnocobOeH HCIonb30BaTh
HCCIICIOBATEIILCKUX 3a1a4 COBPEMCHHEIC
nH(GOPMAaIMOHHBIE TEXHOJIOTUN
U TIPOTPaMMHBIC CPEJICTBA TIPU
pEIIeHUH IPAKTHYECKUX 3a1a4

1.2 B pesynbTare OCBOCHUS TUCHUILIUHEI Y CTYJIEHTOB JOJDKHBI OBITH CPOPMUPOBAHBI

OTDO/TD Kon
(npu HaNMUYUH KOMIIOHEHTa
npodcTanaapra) | KOMIETCHIIMU PesynbTaTel 00ydeHus
npogeccuoHaIbHbIE
JEUCTBUSA
OIIK OC-3.1 | na yposHe 3nanuii.
OIIK OC-3.2 | MmeToapl M aNrOpUTMbl HPUHATUS  CTPATETHUYECKHUX

pelieHrii B 3KOHOMUYECKHMX CHUCTEMax; OOLIECHAy4HBIX
METOJIOB IOJYYEHHUsI SMIIMPUYECKOTO U TEOPETUYECKOTO
3HAHUS;

0COOCHHOCTEH U MPUHILIUIIOB IPAKTHYECKOH peanu3aiu
YIPABJICHUYECKUX PELICHUH B TOCYAAPCTBEHHOM U
PErMOHAIIBHOM YIIPABJICHUH

HA YPOBHE YMEHUIL:
KPUTUYECKH  OIICHUBATh  PE3YyJbTaThl, TOJyYCHHBIC
OTEUECTBCHHBIMU M 3apyOS)KHBIMHU HCCIEIOBATEISMH,




BBIABJIATH IICPCIICKTUBHBIC HAITPABJICHUA I/ICCJIGI[OBaHI/II\/'I;
IIPUMEHATE MUPOBO33PECHYCCKUEC ITPUHIUIIBI B KAYECTBE
MCTATCOPHH HAYYHOI'O MCCICA0OBAHUA

HA YPOBHE HABLIKOB
BiaseHuss 3()(YEKTUBHBIMU  TEOJOTHUSMU B OOJIACTH
OPUHATUAS W UCIIOJIHEHMS pPEUIeHUH, Omupasch Ha
3apyOeKHBIN OIIBIT;

IUIAHUPOBAHMS ¥ OPTaHU3AINH JIESTEIBHOCTH T10
CTPaTETHYECKOMY TIAaHY

OIIK OC-5.1 | Ha yposHe 3nanui.

OIIK OC-5.2 | -B 00nacTi OCHOBHBIX KaTErOpWH, MOHITHHA U MpoOIeM
COLMAJIBHOTO M JINYHOCTHOTO pa3BUTUS YelIOBEKa,
(eHOMEeHa COLMAIBHBIX TPYMI W KOMaHIHOH paloThI,
NPUHIUIOB TPOBEJIEHUS W OpraHu3ally Pa3IHMYHBIX
dhopM KOMaHIHOW pabOThI (KPYTIOTO CTOJA, JUCKYCCHH,
MO3rOBOI'O IITypMa U T.J.).

HA YpOBHe YMeHULL:

-HCTIONIb30BaTh  Wjueu  Quinocodum B mporecce
CaMOITO3HAHUS U COITUAITBHON KOMMYHUKAIIHH;
-IPUMEHATh  TOJYYCHHbIC 3HAHUS JUIA  aHaJIn3a
COLMAJIbHONW PEATbHOCTH W MPAKTUYECKUX PEIICHHA B
JMYHOMW )KHU3HH U MpodeccuoHanbHo chepe;
-OnpeeNsTh crocod 00padoTku HHPOPMALINH;

- HCIIONB30BaTh B CBOEH JIGATEIILHOCTH pa3lIUYHBIC
(hOopMBI OpraHu3anuy KOMaHIHON paOoThI;

-IPUMEHATh TEXHUKH W mpueMbl 3(H(HEKTUBHOTO
OOIIEHHS;

-00BSICHATH (PEHOMEHBI OOIIECHUS;

- YCTaHABJIMBAThH JOBEPUTEIIHHBIC B3aHMOOTHOIIICHUSI.

Ha YPOBHE HABBIKOG:
-HCTIONIb30BAHMUS ~ TIONYYEHHBIX B DMIIUPHUYECKUX
UCCIIeIOBAaHUX (PAKTOB JUIsl HOATOTOBKU M 00OCHOBaHMS
pemieHnii B 00JAaCTH COIUAIBHOTO W JIMYHOCTHOTO
pa3BUTHUSA YEIIOBEKA;

-CaMOCTOSITEIILHOTO paspenieHus KOH(THKTHBIX
CUTYalluu B TPYIIIIE;

-CaMOCTOSATEIbHON OpraHU3ali paOdOThl FPYIIIIbL;
OpraHu30BbIBaTh YPGHEKTUBHYIO PA0OTY TPYIIIHL.

2. O0beM M MeCTO IMCHUILINHBI B cTpykType OIT BO

VyeOnas aucuuminHa b1.0.03 «Dxonomerpuka (mpoABUHYTHIM ypoBeHb)» 1 kypc 1
ceMmecTp ouHOM popmbl 00yuenus, 1 kype 1 u 2 cemecTp 3a04HOM POpPMBI 0O0YUEHHUS) OTHOCUTCS
K JUCHUIUIMHAM 0a30BOM YacTH HaINpaBJEHUs MOATOTOBKHU (ypoBeHb MaructpaTypbl) 38.04.01
«JKOHOMHUKa». 3HaHUS, yYMEHUS W HABBIKM, IIOJYYEHHbIE NIPU H3YYEHUH IUCLMILIUHBI,
UCIOJIB3YIOTCA CTYJAEHTAMHU IPU BBINOJIHEHUM BBIMYCKHBIX KBaJU(UKALMOHHBIX padboT
(MarucTepcKux AMCCepTAallrii), a TAK)KE B AalIbHEHIIICH MPAKTUIECKON AESITEbHOCTH.

OO6miass TPyJOEMKOCTh JUCIHUIUIMHBI ~ COCTaBIsieT S5 3aueTHbIX enunui, 180
aKaJEeMHYECKHUX 4acOB.

Tabnuua 2



Bun pabotsl TpymoemkocTh
(B akag.4acax)
Ounasi/3a0uHas HopmMbl 00yUEHUS
OO0masi Tpy10eMKOCTh 180/180
KonrakTHasi padora ¢ 36/20
npenojaaBaTesieM
Jlekuun 16/6
[IpakTHuecKkue 3aHATH 18/12
KoHncynbranus 2/2
CamocTrosiTe/ibHasi padoTa 108/151
KonTpoJas 36/9
KoncyabTanus 2/2
@DOopMBI TEKYIIIETO KOHTPOJIS YCTHBIH OMPOC/KOHTPOJIBHAS pad0Ta/TeCTUPOBAHUE
®opMa NpoMe:KyTOUHOI IK3aMeH
aTTecTanuu

KonnuectBo akaneMuyeckux 4YacoB, BBIJECJIEHHBIX Ha KOHTakTHYH paboTy ¢
npernojaBaTeneM it O4HOM (opmbl 00ydyeHus, 66 ak. 4acoB: JIEKIMOHHBIC 3aHATUS — 32 aK.
yaca., IpaKTU4YeCKHe 3aHATUs — 32 aK. yaca, KOHCYJbTalUs K 9K3aMEHYy COCTaBJIsieT — 2 aK.yaca.
CamocrosrenbHas paboTa coctaiser 78 ak. yacoB. Kontpoins — 36 ak. gacos.

KonnuectBo akaneMuyeckux 4YacoB, BBIJCJIEHHBIX Ha KOHTakTHYI paboTy ¢
npernojaBaTeneM Uil 3a04yHOW ¢opmbl 00ydeHus, cocraBisier 20 ak. 4acoB: JICKI[MOHHBIE
3aHATUA — 6 aK. yaca., IpaKTU4YeCcKHe 3aHATUS — 12 ak. yacoB, KOHCYJbTALUs K IK3aMEHy — 2
ak.yaca. CamocrosrenbHas padora coctasiuseT 151 ak. yacoB. Kontpons — 9 ak. yacos.

dopma NpOMEKYTOUHON aTTECTALUN — K3AMEH.

VYuebnas mucuuruinHa b1.0.03 «OxoHomerpuka (mpoaBHHYTHIM ypoBeHb)» (1 Kypc
OoyHOM (opMbl 00y4YeHMs]) OTHOCUTCS K 0Os3aTeNbHBIM JUCHHUILUIMHAM 0a30BOl 4acTH
HampaBJIeHUs MOATOTOBKHU (ypoBeHb Maructparypsl) 38.04.01 « OIkoHOMUKaY.

«BxogHbIMU» N1 €€ OCBOEHUS SIBJISIOTCS 3HAHMS, YMEHHUS M HaBBIKH, I1OJyYCHHbIE
00y4aroIMMUCs B MPOLECCe U3YUYEHUS TaKUX TUCHUILUIMH Kak «Mukposkonomuka» (b1.0.01, 1
Kypc), «MakposkoHomuka» (b1.0.02, 1 kypc), 4ro obOecrneyuBaeT YCIEIIHOE OCBOEHHUE
npodeCCUOHATLHBIX KOMIIETEHIUH. 3HAHUS, YMEHHsS M HaBBIKM, MOJYYCHHbIE MPU H3yUYEHUU
JUCLMIUIMHBL, UCTOIb3YIOTCS CTYyJA€HTAaMU MPU BBINOJIHEHUU BBITYCKHBIX KBAJTU(UKALMOHHBIX
paloT (MarucTepcKux AUCCEpTaLMii), a TaKKe B JaJbHEUIIeH IPAaKTHYECKOH e TeTbHOCTH.

JucuunnuHa peanu3yercs ¢ [PUMEHEHHEM JIMCTaHIIMOHHBIX  00pa3oBaTesIbHbIX
texHousoruii (nanee — 10T).

Joctyn k cucremMe IUCTAaHLIMOHHBIX 00pa30BaTENIbHBIX TEXHOJIOTHM OCYIIECTBISETCS
KaXIbIM  OOy4aroIlMMCsl  CaMOCTOSITEIbHO C  JiItoOOro  ycTpoiicTBa Ha  IopTale:
https://lms.ranepa.ru.

[laposnp u JOTMH K JUYHOMY KaOuHETy / MpOQUIII0 MPEAOCTABISAETCA CTYICHTY B
JIeKaHaTe.

Bce dopMmbl Tekyliero KOHTpoJsi, MPOBOAUMBIE B CHCTEME JUCTAHLMOHHOTO O0yYeHus,
OLIEHHBAIOTCSI B CUCTEME JMCTAaHIUMOHHOTO oOydeHus. JlocTyn K BHI€O M MaTepuanaM JIEKLHM
IPEJOCTaBIIAETCS B T€UEHUE Bcero cemectpa. JlocTyn K KaxaoMmy BHIY paOOT M KOJIMYECTBO
MOMBITOK HA BBINOJHEHUE 3aJaHUs MPEIOCTAaBISIETCd HAa OrPAHUYEHHOE BPEMS COIJIACHO
perinaMeHTy JOUCHMIUIMHBL, onmyOsiukoBanHomy B CJIO. IlpemomaBarens — OLEHHMBAET
BBITNIOJIHEHHBIE 00y4YaromuMces paboTel He no3aHee 10 paboumx JHEH Mmocie OKOHYaHUs CpoKa
BBITIOJTHEHMS.

3.Conepkanue U CTPYKTYpPa AUCHHUIIIMHBI


https://lms.ranepa.ru/

3.1. Cmpykmypa oucyuniunsl
Ounasn opma odyuenusn

Ne n/m

HaumeHoBanue Tem
(pa3neJioB),

O0beM IMCHUILIHHBI, Yac.

Bcero KonTtakTHasi pagoTa ody4aouuxcs c
npenogaBarteieM
110 BUAAM Y4eOHBIX 3aHATHI

JUIOT | JIPIOT | M3/I0T | KCP

*

CP

Dopma
TeKyLIero
KOHTPOJISt

ycneBaeMocTu**,
NPOMEKYTOYHOM
aTTecTanun

Tema 1

Perpeccuonnslii

aHaIN3. [Tapras
JIMHCHHAS
perpeccHoHHasT MOJIEIb.
Merton HAaMMEHBIITUX
KBaJIpaToB.
DHIOTeHHOCTh

12

VO, T, K, CP

Tema 2

[TonyueHnue TOYEUHBIX U
WHTEPBAIBHBIX OIICHOK.
CsoiicTBa OLIEHOK
MHK. Mopenun
TaHEbHBIX JAaHHBIX.

16 2 - 2

12

YO, T, K, CP

Tema 3

Iloka3zarenun kadecTBa
perpeccum.
T'erepockenacTuaHOCTD
u ABTOKOPPEIISIIHS
OIIHOOK.

15 1 - 2

12

v¥O, T, K, CP

Tema 4

OcCHOBHBIE
pEerpeccuoHHbIE
Mmonenu. HenuHelHbie
MOJICITH u X
nuHeapuzanus. Henuneit
HBIC MOJCITH
BPEMEHHBIX PAIOB.
Monaenn BPEMEHHBIX
pAIOB ¢ YCIOBHOW
TeTepOCKEJACTUYHOCTD
10.

16 2 - 2

12

VO, T, K, CP

Tema 5

Monaenb
MHO>XECTBEHHOM
JIMHEHHOW  perpeccuu.
O06001IEHHBIH MHK.
DUKTHBHEIC
nepemMeHHele. Moaenu
MIPOTHO3UPOBAHUS
0aHKpPOTCTRA.

12

YO, T, K, CP

Tema 6

JInHeliHbIe
PETPECCUOHHBIE MOJEIH
c HECKOJIbKUMU
nepeMeHHBIMA. Mopemnn
CTaIlMOHAPHBIX i
HECTAIMOHAPHBIX
BPEMEHHBIX psIoB.
Metonomnorus
BEKTOPHBIX
aBToperpeccuii (VAR).

16 2 - 2

12

¥O, K, CP

Tema 7

CucteMbl  JIMHEHHBIX
OJTHOBPEMEHHBIX
ypaBHEHUIA
perpeccun.OLeHka

15 1 - 2

12

YO, CP




CUCTEM YPaBHEHUH.
IIprunHHOCTH "
6509YHAsT HK30TCHHOCTD.
Mopnenmn QpuHAHCOBOTO
PBIHKA.

Tema 8 AJanTHBHEIC METOIBI VO, K, CP
aHalln3a BPEMEHHBIX
panoB. Monenu
aBTOPETPECCHH —
CKOJIB3SAIIETO CPEAHETO.
IIporno3upoBanue no 16 - 2 12
mozaensm ARMA,
ARIMA .batiecoBckuii
noaxon. Beenenue B
¢unpTp Kanmana
BaiiecoBckne VAR.

Tema 9 Iuxmyaeckas VO, K, CP
COCTaBJISAIOIIAS
BPEMEHHBIX PSJIOB.
Monenn
MPOTHO3UPOBAHUS
cIpoca Ha ToBap.
Jpob6Ho-
WHTETPUPOBAHHBIE
psnsl. Henuuelinele
npeoOpa3oBaHys U
CAMHUYHBIC KOPHHU.
Ce30HHbIE eTMHUIHBIE
kopHu. [IpakTHyeckue
BOIIPOCKI
KOI/IHTeraHI/IOHHOFO
aHaju3a
HECTaIlMOHAPHBIX
BPEMEHHBIX PSIOB.
Junamudeckuii MeTos
HaMMEHBIIINX
KBaJ[PaTOB

16 2 - 2 12

IIpoMexkyTOYHAS aTTeCTALMS 36 KoncynbTanus -2 IK3aMeH

Bcero: 180 16 | |18 | 2+ [ 108

*KCP 6 06vem OucyuniuHol He 6X00UmI.
**VO — yemuuwuii onpoc, T — mecmuposanue, CP — 3a0anus ona camocmosmenvuou pabomei. K - ketic

3aounan ¢hopma odyuenun

Ne ni/m HaumeHnoBaHune Tem O0beM THCUMIIIMHBI, Yac. dopma
(pasaenos), Bcero KonTakTHast pa6ora o6yqarommuxcsi ¢ | CP TEeKyIIero
npemnoaaBaTtejieM KOHTPOJIA
N0 BMJIAaM Y4YeOHbIX 3aHATHI ycneBaeMocTH**,
NPOMEKYTOYHOM
JUAOT | JIPJOT | IB/JIOT | KCP aTTecTalluu
*
Tema 1 Perpeccrnonnslit
AHAIN3. ITaphuas
JIMHENHAs
perpeccuoHHasi MOJEIb. 19 1 - 1 17 VO, T, K, CP
MeTton ~ HaWMMEHBIIHUX
KBaJ[paTOB.JHIOTCHHOC
Th
Tema 2 [TonyueHnne ToYeUHBIX U 18 - - 1 17 YO, T, K, CP




WHTEPBAIBHBIX OIEHOK.
CsoilicTBa OILIEHOK
MHK. Monenu
MaHeJIbHBIX TaHHBIX.

Tema 3

[Tokazarenu kayecTBa
perpeccum.
I'eTepockegacTUUHOCTD
31 aBTOKOPPEISALNASL
OIIHOOK.

19

17

Tema 4

OCHOBHBIC
pEerpeccuoHHbIE
mozenu. HenuHeiiHble
MOJICITH " X
nuHeapusauus. Henuneit
HBIC MOJICITH
BPEMEHHBIX PAIOB.
Monenn BPEMEHHBIX
pSOOB € YCIOBHOM
reTepOoCKeaCTUYHOCTD
0.

18

17

YO, T, K, CP

Tema 5

Monenb
MHOKECTBEHHOM
JIMHEWHONW  perpeccuu.
O060011IEHHBIH MHK.
DUKTHBHEIC
nepeMeHHele. Moaenu
MIPOTHO3UPOBAHUS
0aHKpOTCTBA.

19

18

Tema 6

JIuneitnpie
pErpeccUOoHHbIE MOJIENU
c HECKOJIbKUMU
rnepeMeHHbIMU. Monenu
CTallHOHAPHBIX i
HECTaIlMOHAPHBIX
BPEMEHHBIX PSIOB.
MeTtononorus
BEKTOPHBIX
aBtoperpeccuif (VAR).

20

17

YO, K, CP

Tema 7

CucreMbl JIMHEHHBIX
OJTHOBPEMEHHBIX
YpaBHEHHH PpErpeccHu.
OreHka CHUCTEM
YpaBHEHHH.
ITpuunHHOCTB u
OJiouHasT HK30T€HHOCTD.
Mogenu  (puHAHCOBOTO
pBIHKA.

18

16

¥O, K, CP

Tema 8

AJanTUBHBIE METOIBI
aHaIM3a BPEMCHHBIX
psanoB. Monenu
aBTOPErPecCUu —
CKOJIB3SIIETO CPEAHETO.
IIporno3upoBanue no
Mozaensim ARMA,
ARIMA .BaitecoBckmit
nonaxon. Beenenue B
¢uneTp Kanmana
BaitecoBckue VAR.

18

16

YO, K, CP

Tema 9

Huxnuueckast
COCTAaBJISAIOIIAS
BPEMEHHBIX PSIOB.
Monenn

19

16




MIPOTHO3UPOBAHUS
crmpoca Ha ToBap.
JpobHo-
WHTETPUPOBAHHEIE
psnsl. Henuuelinsie
npeoOpa3oBaHus U
€JIMHUYHbIE KOPHHU.
Ce30HHbIE €TMHUYHbBIE
kopHU. [IpakTuueckue
BOIPOCHI
KOMHTETPAIIHOHHOT O
aHanmms3a
HEeCTallMOHAPHBIX
BPEMEHHBIX PSIOB.
JuHamMuueckuit MeTos
HaUMEHBIINX
KBaJpaTOB

IIpomexkyTouHAast aTTecCTALMSA 9 Kouncyabrauus — 2 IK3aMeH

Bcero: 180 6 | - | 12 | 2¢ |151

*KCP 6 06vem Oucyuniumst e 6xo0um.
**VO — yemuwitt onpoc, T — mecmuposanue, CP — 3adanus 01 camocmosmenvhou pabomesl. K - ketic

3.2. Cooepircanue oucyuniunsl

Tema 1. Perpeccuonnbiii ananus. IlapHas JuHeiiHas perpeccMoHHast Mojeab. Metoxa
HAMMEHbIINX KBA/IPAaTOB. JHIO0T¢eHHOCTH

[Ipeamer m 3amaum SkOHOMETpUKUA. Kpyr BOmpoCOB, OXBaThIBAEMBIM KypCOM SKOHOMETPHKH.
Ominune 3ama4 ONTHMMM3ALMM M CTATUCTHMYECKHUX (IKCIIEPUMEHTAJIbHBIX) H3MEPEHUM B
9KOHOMUKE. OCHOBHBIE METO/IbI, UCIIOIb3YEMBIE B 3KOHOMETPUKE, IPUMEPBI UX MPAKTHYECKOTO
npuMeHeHus. CratucTudeckass M KOPpENSLMOHHAs 3aBUCHUMOCTb MEXIy Cly4allHBIMU
BennuuHaMu. JIuHelHas perpecCMOHHas MOJENb B Ciy4yae JABYX IepeMeHHbIX. lloHsTue
CIIy4aifHOM BEJIMYMHBI, IPUMEPHI CIIy4YalHbIX BEJIMYUH B 3KOHOMUKE. OTINYHME CTATUCTUYECKON
U KOPPETSIMOHHON 3aBUCUMOCTEH. YCIIOBHOE MaTeMaTHYECKOe OXUJaHue | (PYyHKIUs
perpeccun. JluHeliHas M HeNMHEWHas perpeccHMoHHble Moaenu. KoapduimeHT Koppemsiuu.
OT60p OOBACHIIOUIUX TEPEMEHHBIX IS CIy4aiHOW BenuuuHbl. Crenudukanus MOIeu.
IIpumeHeHne MeTOAAa HAUMMEHBIIMX KBAJApaTOB MJs OLEHKU IapaMETPOB PETPECCHOHHOU
MOJEIIH.

Tema 2. IlonyyeHue TOYEYHBIX M MHTEPBAJbLHBIX OueHOK. CBoiictBa oueHok MHK.
Mopenu naHeJbHBIX JAHHBIX.

[lonyuenue TOUYEYHBIX M MHTEPBAIBHBIX OLEHOK CJIy4YallHOM BEIMYMHBI 110 YPAaBHEHUIO
perpeccun. IloHATHSA TOYEUHOM W HHTEPBAJIBHOM OLIEHOK CciydailHOM BenuuuHbl. OleHKa
TPYNIOBON CpeaHEHd W OIEHKa WHAWBHUIYaJbHbIX 3HaueHWH. JloBepuTelabHas BEPOSITHOCTh U
JOBEpUTENbHBIN uHTEepBai. OleHKa AMCIEPCUIl A NapaMeTpoB ypaBHEHUs perpeccuu. T-
pactipenenenne CThIOJIGHTa W YHCJIO CTeneHed cBoOonabl. HecmerieHHBbIE, COCTOSITENBHBIE U
s dexTuBHbIe o1leHKH. Teopema ['aycca — MapkoBa. O6beM BBIOOPKH U TOYHOCTH OIIEHOK.

Tema 3. Tloka3arenu kayecTBa perpeccuu. I'eTepockefacTHYHOCTD U aBTOKOPPeIAHA
oIInO0K.

[TpoBepka 3HaunMocTH ypaBHeHus: perpeccuu. Koaddunument nerepmunanuu. Ciaydan Hanuuust
reTepOCKeAACTUYHOCTH U aBTOKoppenauuu omuobok. IIpoBepka 3HAUMMOCTH JIMHEHHOIO
YpPaBHEHUsI PETPECCUM HA OCHOBE AaHAJIM3a PaACHpPEACIICHHUs YyBCTBUTEIBHOCTH CIy4alHOU
BEJIMUYMHBI K (pakTopy (mapamerpy) ypaBHEeHus perpeccud. IIoHATHS rOMOCKEIaCTHYHOCTH U
reTepocKkeacTUUHOCTH. [loHsATHE  aBTOKOppeNsUMH OHMIMOOK BO  BPEMEHHBIX  psax.
ABTOKOppENIALMOHHAs (PYHKLUS.
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Tema 4. OcHoBHBbIe perpeccuoHHbie MoJesn. HeluHeliHbIe MOIe M M UX JIMHeAPU3al M.
HesinHeliHble MoOJeJM BpPeMEeHHBIX pPsAaoB. Moaeau BpeMeHHBIX PSAJ0B € YCJIOBHOM
reTepoCKeAaCTHYHOCTHIO.

[Ipocreiimme mapHblEe JHHEHHBIE PErPECCUOHHBIE MOJENIN: MOJEIb 3aBUCUMOCTH CIpOca OT
J0X0/a, ppIHOYHAsA MOJeb. Moienb 3aBUCHMMOCTH CIIPOCA HAa TOBAP OT CPEIHEr0 A0X0/1a CEMbH.
[IpeobpazoBanne TEpPEeMEHHBIX JIsi TPUBEICHUS HETMHEHHOM JKOHOMHYECKOM MOJAENH K
nuHenHou perpeccun. Kpupas Durens. OueHka nmapamMeTpoB B ypaBHeHUM OHrens. Ilonstue
JOXOAHOCTH PBIHOYHOIO MHAEKCcA. [IprMepbl phIHOYHBIX MHJIEKCOB. 3aBUCHMOCTB JIOXOJHOCTH
[IEHHOW OyMaru OT PBIHOYHOTO HMHJEKca. ATPECCHUBHBIC U OOOPOHHUTENBHBIC IIEHHBIE OyMmaru.
Henuneitnpie perpeccronHsie Monenud. HenmuHeiHble MO perpeccopamM W HEJIUMHEWHBIC 10
rapaMeTpam MOJEIH.

Tema 5. Mopens MHoOKecTBeHHOH JuHeiiHOW perpeccun. O000mennbnii MHK.
DuKTHBHBbIE epeMeHHbIe. Moae/ I MPOrH03MpPoBaHUA 0AHKPOTCTBA.

Moens MHOKECTBEHHOM TUHEeHOM perpeccun. Koadduuunent nerepmunanun. @UKTUBHbIE
nepemenHble. Hanuune Heckonbkux (akTopoB B ypaBHeHUHU perpeccun. O60011eHrne napHoit
JIMHEHHOM pErpeCCUOHHON MOJIENIM Ha CIIy4aldl MHOXKECTBEHHON PErpecCUr Ha OCHOBE METOA
HAaUMEHBIINX KBaApaToB. Marpuila koBapuanuii. MatpuuHas ¢popma 3arucu ypaBHEHHs
MHO’KECTBEHHOM nuHEIHOMI perpeccun. Teopema ["aycca — MapkoBa. AHanu3 Bapuanuu
3aBUCUMOM TiepeMeHHoM B perpeccun. Koaddunuent nerepmunaruu. O600IICHHBIN METOT
HaMMEHBIINX KBaapaToB. Teopema AliTkeHa. JlocTynHbII 00001IEHHBIH METO] HAMMEHBIITNX
KBaJpaToOB.

Tema 6. JluHeiiHble perpeccMOHHbIe MOJEJIH ¢ HECKOJbLKUMM NepeMeHHbIMU. Moaean
CTAMOHAPHBIX M HECTANMOHAPHBIX BpPEMEHHBbIX PpsA0B. MeTo0JI0THI BEKTOPHBIX
asToperpeccuii (VAR).

JluHeliHbIe perpecCUOHHbIE MOJICIM C HECKOJIBKUMU MepeMeHHbIMU: Mojiens Ko66a — Jlyrmnaca,
MOJIeSIb PBIHKAa HEJIBMKHUMOCTH B T0p0Jie.3aBUCUMOCTh BajJOBOIO BBIMYCKa MNPOAYKLUHUU OT
00bEMOB  MPOU3BOJACTBEHHBIX (OHAOB M Tpyno3arpar (NMPOM3BOACTBEHHass (YHKIHSA).
Jlorapudmuueckas moznens Ko66a — Jlyrmaca. Moaens dopmupoBaHus IIeH Ha BTOPUYHOE
xunbe B Cankt—IletepOypre. OcHOBHBIE (AKTOpPBI, OINpEENAIONMEe IIeHbl Ha JKUIIbE.
CocraBnenue BbIOOpOoUHbIX Tabnul. CTaloHapHbINA U HECTAllMOHAPHBIA BpeMEHHbIE psibl. TecT
Juku — @ymiepa. Craructuka J[lap6una — VYorcona. TpeHa M ce30HHas KOMIIOHEHTA
BpeMeHHOro psna. Mnentudukanus BpeMeHHOro psiia. ABTOperpeccMoHHas Mojenb. Mojenb
ckoub3se cpennei. Mogenu ARMA u ARIMA.

Tema 7. Cucrembl JHHEHHBIX OJHOBPEMEHHBIX YypaBHeHHH perpeccuu. OneHka cucreM
ypaBHeHuil. [IpyuyMHHOCTDH U 0J10YHASI IK30TeHHOCTh. Moaeau (PMHAHCOBOIO0 PbIHKA.
Cucrembl JUHEHHBIX OJHOBPEMEHHBIX PETPECCHOHHBIX ypaBHeHUM. Cucrema ypaBHEHHM
OJTHOBPEMEHHOTO (popMHUpOBaHUS CIpoca U TpeioxeHus. KOCBEeHHBI METO] HauMEHBITHUX
kBazapatoB. [Ipusenennas popma CJIOY. Hemaentudunupyemoie U cBEpXUACHTUDUITUPYEMBIE
napameTpsl. JIByxmaroBeld u TpexmaroBeli MHK. JIuHelHble perpeccHoHHbIE MOJEIN
¢uHaHCOBOTO pBIHKA. JloX0IHOCTD, MOpThens IeHHBIX Oymar. OreHka pucka mopTdens IeHHBIX
Oymar, muBepcudukaius mnoptdens. [lorstue kacarenbHoro nopTdesns.OCHOBHBIE THIIBI
1eHHBIX Oymar. [IoHSATUS CTOMMOCTH, TUBUICHTOB U JTOXOJHOCTH ILIeHHOW Oymaru. DakTophl,
BIIUSIONINE Ha JOXOMAHOCTh. OKHaeMasi TOXOJIHOCTh U PUCK IIeHHOH Oymaru. dopmupoBaHme
ONTUMAIBHOTO MOPTQeEs IIEHHbIX OyMar Ha OCHOBE MPHUHIIMIIA MUHUMAIbHOTO pucka. [loHsaTus
JOTYCTUMOTO U 3(P(HEKTHBHOTO MHOXKeCTB. DOPMHUPOBAHUE ONTHUMAIBHOTO MOPTQENS EHHBIX
OyMar npu HAIUYUH BO3MOXHOCTH OE3PHCKOBOTO MPEIOCTABICHUS W TONY4YEHHs 3aiiMOB.
Kacarenbnpiii moptdens meHHpx Oymar. Mojiens 3aBUCUMOCTH IOXOHOCTH 1IEHHON OyMaru oT
JOXOJTHOCTH KacaTenbHoro moprtdens. BrIgBiIcHHE HEBEpHO OIEHEHHBIX OyMmMar B CHTyaIluu
HecOaTaHCUPOBAHHOTO PBIHKA.
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Tema 8. AnanTuBHBIC MeTOAbI AHAJHM32 BPEeMEHHBIX PsA10B. Moe/in aBTOperpeccuu —
cKoJIb3siero cpeanero. IipornosupoBanne mo moaeasim ARMA, ARIMA. baiiecoBckuii
noaxod. Beenenue B puiabTp Kanmana. baiiecockue VAR.

Mopenu aBTOperpeccuu MOpsAKa p, CKOJB3SAIIETO cpeaHero nopsaka q. Moxenu AP, monenn
CC, monens ARMA. Mogens AP-1, AP-2, CC-1. JlarupoBaHue BpeMEHHBIX psaoB. Moaenu
HECTAllMOHAPHBIX BPEMEHHBIX pSIJAOB U HUX WuAeHTU(UKauus. Mojaenb aBTOperpeccuu -
MIPOMHTETPUPOBAHHOTO cKomb3simiero cpennero (APIICC (p, q, k) — mogens (ARIMA)). Moaenu
PSAIOB, COJIEPKALINX CE30HHYIO KOMITOHEHTY.

Tema 9. Ilukianyeckasi COCTAB/IAIOLIAS BPEMEHHBbIX PAA0B. Moaesi NPOrH03MpOBaHUA
crpoca Ha ToBap. /IpoOHo-nHTerpupoBannsbie psiabl. HenHeiinbie npeodpa3oBaHus U
eIMHUYHbIe KOPHU. Ce30HHbIE eJUHNYHBbIe KOpHH. [IpakTHUYeckue BONpochl
KOMHTEIrPAMOHHOT0 AHAJIN3Aa HeCTAMOHAPHBIX BPEMEHHbIX Psi10B. [HHAMUYeCKU i
MeToJ HauMeHbIINX KBA/IPaToOB

I'apmoHMueckass cocTaBisitoliass BpeMEHHOro psnaa. IlocTtpoenne Moaenn  Ce30HHOU
cocrapisitonied.  Mcmone3oBanne psga  @ypse. CnoekrtporpaMmmMa M [IEpUOAOrPAMMA.
CrnektpanbHoe OKHO ThIOKM. AJIIUTHBHAs W MyJIbTUIUIMKATUBHAs CE30HHOCTb. [peHn-
nukandyeckas  cocrtapisromias  psga. Mertom  Census I, Census Il Hcnonb3oBaHue
CTAaTUCTUYECKUX MTAKETOB IIPU ONPEACICHUN CE30HHON COCTaBIISIOICH.

4. MaTtepunaJbl TeKylero KOHTpPOJIsl yCleBaeMOCTH 00y4aroIuxcs u
(hoHJ OLIEHOYHBIX CPEACTB MPOMEKYTOUHOM aTTeCTALMY N0 JUCIUITIHHE

4.1. B xoxe peasuzanuu gucuumiannbl 51.0.03 «9koHoOMeTpHKa» HMCHOJbB3YIOTCH
cJIeAyIoUe MeTOAbl TEKYLIEer0o KOHTPOJIsI YCIIeBAeMOCTH 00y4al0IHXCH:

— IIpY NPOBEJICHNH 3aHATUH JIEKIMOHHOTO THIA: YCTHBIN ONpPOC;
— IIPY IPOBEJICHUH 3aHATUN CEMUHAPCKOIO TUIIA: YCTHBIM OIIPOC, KEWC, TECTUPOBAHUE;
- IPH KOHTPOJIE CAMOCTOSITEIbHON pabOThI CTYAEHTOB: IPOBEPKA CAMOCTOSITEILHBIX padoT.
Ha 3amsTusx A pemieHus BOCHHUTATENBHBIX W Y4eOHBIX 3adad MPUMEHSIOTCS
cnenyromuye GopMbl HHTEPAKTUBHOW PabOThI: AUAIOTO-IUCKYCCHOHHOE O0CYXKICHHE MPOoOeMm,
IOMCKOBBIN METOJI, HCCIICA0BATECILCKUIT METO/I.

Tema (pa3ned) MeToabl TeKylIero KOHTPOJIA
yCIeBAeMOCTH
Tema 1 Perpeccuonnsiii ananu3. [lapHas nuHenHast
perpeccuoHHas MOAeNb. MeTo HauMEHbIIUX VO, T, K, CP
KBaJIpaToB. DHJIOTEHHOCTh
Tema 2 [TonydyeHnue TOUeUHBIX U VO, T, K, CP

MHTEpBaIbHBIX OlleHOK. CBolicTBa oneHok MHK.
Mopaenu maHeIbHBIX JAaHHBIX

Tema 3 [lokazaTenu kayecTBa perpeccuu.
I'eTepocke1aCTUYHOCTH U ABTOKOPPEIIALIUS
OLINOOK.

Tema 4 OCHOBHBIE pETPECCHOHHBIE MOJICIIH. VO, T, K, CP
Henuneinsie MOJEIN U UX

nuHeapu3anysa. HenmmHelHble MOIeTM BpEMEHHBIX
pAnoB. Mojienu BpeMEHHBIX PSIIOB C YCIIOBHOM
reTePOCKETACTUYHOCTHIO.

Tema 5Mopenb MHOXECTBEHHON JTUHEUHOU
perpeccun. O606mennsii MHK. ®ukTuBHBIE
nepeMeHHble. Moienu mMporHO3UPOBaHUS
OaHKPOTCTBA.

Tema 6 JlunelHble perpecCHOHHbBIE MOJIEIHU C YO, K, CP
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HECKOJIbKMMU IIepeMeHHbIMU. Mozenu
CTallMOHAPHBIX U HECTALIMOHAPHBIX BPEMEHHBIX
psA0B. MeTO10JI0rUsl BEKTOPHBIX aBTOPErPECCUI
(VAR).

Tema 7Cuctembl TMHEWHBIX OJIHOBPEMEHHBIX
ypaBHeHUH perpeccuu.O1eHKa CUCTEM YpaBHEHUH.
[IpuunHHOCTH M OJI0YHASA HK30T€HHOCTh. Moenu

(hMHAHCOBOT'O PHIHKA. YO, K, CP
Tema 8 AmaniTUBHBIE METOIBI aHAIN3A
Tema 8 AnmanTUBHBIC METOBI aHATTN3a BPEMEHHBIX VO, K, CP

pAnoB. Mojienu aBTOpErpecCcun — CKOJIb34IIETr0
cpeanero. [IpornosupoBanue 1o moaensiMm ARMA,
ARIMA .baiiecoBckuii moaxos. Beenenue B GunbTp
Kanmana

baitecoBckue VAR.

Tema 9 Iuknndeckas cocTaBIIsArOIIAs
BPEMEHHBIX pAI0B. Mo1e/Ii MPOrHO3UPOBAHUS
cnpoca Ha ToBap. J[poOHO-UHTErPUPOBAHHBIE PSTIBI.
Henuneiinbie npeoOpa3zoBaHus U €JUHUYHBIE
KOpHU. Ce30HHbIE €IMHUYHbBIE KOPHHU.
[IpakTryeckue BOMpOChl KOUHTETPALIMOHHOTO
aHaJIM3a HeCTAlMOHAPHBIX BPEMEHHBIX PSAIOB.
JIMHaMn4YeCcKknil METOJ HAMMEHBIINX KBaAPATOB

4.2. Mamepuanvt mekyuiezo KOHmMpOAA yCREBAEMOCHIU
Tunoevie oyenounvie mamepuanvt no memam 1-9

TecToBBIE 3aMaHUS.
3agaHus A1 CaMOCTOSITEIbHOU PaOOTHI.

Keiicol.
Bomnpocs! 1uist yetHOTO omnpoca.

S

3aoanun 0na camocmoamenbHoi padoomol

3aoanue 1.

1. Pacckaxwurte 0 METOaX MOCTPOSHUS MOJCIICH U crielu(HUKAIUU €€ CUCTEMATUICCKON YacTH.

Hepequb BOIIPOCOB JIsI IOATOTOBKHU K 3K3aMCHY.
MCTO}IH‘I@CKHG PEKOMCHAAIUHN IAJIA O6y‘~IaIOHII/IXC$[ 10 OCBOCHHIO JUCHUIIJIMHBI.

2. Urto Takoe MYyIBTHKOJUIMHEapHOCTh. Kakue MeTonsl oOHapy:KeHHs] MYIbTHKOJUTHHEAPHOCTH

BrI 3H3eTe?

3. Kak MPOUCXOAUT OLICHKA MapaMETPOB MOI[CJ'ICfI n ux ,I[I/IaI‘HOCTI/IKa?

4. Kakum 06p330M B MOJACIIN UCHOJIB3YIOTCA KaUYCCTBCHHLIC O6’[>$ICH$IIOIJ_[I/I€ HepeMCHHLIe?

5. Kak mpomcxomuTt ceneknmsi Mojeneii W BBIOOP MOJCIH C ONTHUMAIBHOW KoMOWHarmein

MPEAUKTOPOB?
6. Coopmynupyiite npeanocsiiku MHK.

3aoanue 2.

1. Buem CYTb ME€TOAA I''TaBHBIX KOMIIOHCHT U KOT'la OH HpI/IMeHHCTCH?

2. Kak MMPpOUCXOaUT BbI60p KOJIMYCCTBA TJIABHBIX KOMIIOHCHT?

3. Kak npou3BOIUTCS OlEHKA YPOBHsI HH)OPMATHBHOCTH TITaBHBIX KOMITOHEHT?
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3aoanue 3.

1. Kakne OKOHOMHYECCKHUEC 3aJa4u, 9KOHOMETPUUECCKOC MOACIIUPOBAHNEC KOTOPBIX

npeamnojaaract NMpuMEHCHUC MoJeJeu ¢ ,Z[PICKpCTHOfI 3aBHCUMOI HepCMCHHOﬁ?

2. Kaxkoit MeTon ucmomabp3yeTcs Uil OIEHKH TTapaMeTpoB Mojielieli OnHapHOTO BeIOOpa?
3. KakoBbI He10CTAaTKH JIMHEWHON BEPOSITHOCTHOM MojeNn?
4. Ha yeM OCHOBaH TECT OTHOIICHUS TPABAONIOA00Ms?

3aoanue 4.

1.Kakue maHHbIe SBISIOTCS ITaHEIbHBIMU?

2.B 4yem cymiHOCTh METOJ1a B3ATHS Pa3HOCTEH?

3.Kakue Mozenu npuMeHsI0TCs 17151 aHAIN3a MaHEIbHbIX JaHHBIX?

4.Kak npou3BoAsT OIICHUBaHKE [TapaMeTPOB MOJIENIN ¢ GUKCUPOBAHHBIMU 3 dexTamu?
5.KakoBa poib HHCTPYMEHTAJIbHBIX IEPEMEHHBIX B OLIEHUBAHUHU MOJIEJIEH IO MaHEIbHBIM

TaHHBIM?

Bonpocwl ona ycmnozo onpoca (npumeput)

A

16.
17.
18.
19.
20.
21.
22.
23.
24.
25.
26.
27.

28.
29.
30.

[Ipenmer v 3aaa4n SJKOHOMETPHKHU.

Kpyr BompocoB, oXBaTbIBaeMbIii KypCOM DKOHOMETPHKH.

Orauare 3agad  ONTHUMHU3AalMM W CTATUCTHYCCKUX (OKCICPUMCEHTATBHBIX) HM3MEpPEHUN B
SKOHOMHKE.

OCHOBHBIE METOABI, UCTIOJIB3YEMbIE B 3KOHOMETPUKE, MPUMEPHI UX MPAKTUUECKOTO MPUMEHEHUS.
Craructrueckas 1 KOPPeAIIHOHHAS 3aBUCUMOCTh MEXKITy CITy9IaliHBIMU BETHYNHAMMU.

JIunelinas perpecCUOHHas MOJIENb B CIIy4ae IBYX IEPEMEHHBIX.

[TonsiTue ciy4aifHON BEIMYUHBI, TPUMEPHI CIyYalHBIX BEIUUYUH B SKOHOMUKE.

OTau4dne CTaTUCTUYECKON U KOPPEIIUUOHHON 3aBUCUMOCTEH.

VYc0BHOE MaTEMAaTHYECKOE OXKUIAAHUE M (DYHKIUS PETPECCHH.

. JIuneliHad v HEIMHEHAsL PErPECCUOHHBIE MOJIEIH.
11.
12.
13.
14.
15.

Koaddumment koppensiuu.

OT60p OOBACHSIOMINX MIEPEMEHHBIX JUIS CIIYyIalHOM BETHUHHBI.

Crenugukaiiys MOJIeIu.

[IpuMeHeHHe METO1a HAMMEHBIIMX KBAAPATOB JJIs OLIEHKH [TapaMeTPOB PErPECCHOHHON MOJIEITH.
[MTonyyeHne TOYEYHBIX M HWHTEPBAIBHBIX OICHOK CJIyYaiHOW BEJIMYHMHBI IO YPABHEHHUIO
perpeccuy.

[ToHATHSA TOUEUHON M MHTEPBAJIIBHOW OLIEHOK CIIy4allHON BEJTUYUHBI.

OueHka rpynmnoBoy cpeiHel U OlICHKA WHIUBUYaIbHBIX 3HAUYCHH.

JloBepuTenbHast BEPOATHOCTh U JJOBEPUTEITbHBIN HHTEPBAL.

OueHka nucnepcuit 1yisi mapaMeTpoB YPaBHEHUSI PErPECCHUM.

T- pacnpenenenue CThIOJEHTA U YUCIIO CTENIEHEH CBOOOIBI.

Hecmemennsie, coctosTenbHbIe B YPPEKTUBHBIC OIEHKH.

Teopema ['aycca — Mapkoga.

OOBeM BBIOOPKH U TOYHOCTH OIICHOK.

[IpoBepka 3HAUMMOCTH ypaBHEHUS PETPECCUM.

Koaddurment nerepmunarmm.

Crnydan Hamu4usi TeTEPOCKETACTUYHOCTH U aBTOKOPPEIISILIUK OLITHOOK.

[IpoBepka 3HAYMMOCTH JIMHEWHOTO YpaBHEHHUsS PETrpecCMM Ha OCHOBE aHajau3a
pacmpe/elieHuss YyBCTBUTEIBHOCTH CIIy9allHOM BeNMW4uHBI K (akTopy (mapamerpy)
YpPaBHEHUS PETPECCUU.

[ToHsATHS TOMOCKEAACTUYHOCTH U T€TEPOCKEIACTUYHOCTH.

[TonsiTHE aBTOKOPPEIIAIMH OITHOOK BO BPEMEHHBIX PsijIax.

ABTOKOppeSILIMOHHAs (QYHKIUS.
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Tecmoevie 3a0anusn no oucyuniune « IKoHomempura (RPoOOSUHYMbLIL YPOBeHb)» (npumepbl):

3AJJAHMUME Ne 1 (BeiOepuTe HECKOJIBKO BAPHAHTOB OTBETA)
K kaccam 5KOHOMETPUYECKHX MOJAEIIEH OTHOCSTCS:

BAPUAHTBI OTBETOB:
D)

3) aBTOKOppEIAIMOHHBIE PYHKIUU

KOPPEJSILIHOHHO — PErPECCUOHHBIE MOJIENH

2) cHUCTEMbI HOpMAJIbHBIX YPaBHEHUH

4) Monenu BPEMEHHBIX PSI0B

3AJJAHUE Ne 2 (BbiOepuTE BapUaHThl COINIACHO TEKCTY 3aJIaHHs)
YcTaHOBUTE COOTBETCTBUE MEKIY HAUMEHOBAHUSIMU JIEMEHTOB ypaBHEHUsl Y=bo+b . X+e u

X OyKBEHHBIMH 0003HAYCHUSIMHU:

1) mapameTpsl perpeccuu
2) o0BsAcCHSIOIIAs IEpEeMEHHas
3) oObsicHseMas epeMeHHast
4) cnyd4aiiHble OTKJIOHEHUS
BAPUAHTBI OTBETOB:
1) Y 2)  bo, b
3) X 4) e

3AJJAHUE Ne 3 (svibepume ooun eapuanm omeema)

Kak Biuser yBenndyeHre oobeMa BbIOOPKH Ha BEJIMUKUHY OCTATOYHON AUCTIEPCUH

CIIy4allHOU BEJIMUUHBI?

BAPUAHTBI OTBETOB:
1) Huxak.

2) OcraTo4Hasi AUCHEPCUS YBEIUUUBACTCS.
3) OcrarouHas qUCIEPCUS] YMEHBIIACTCS.
4) Pe3ynbTaT 3aBUCUT OT KOHKPETHOT'O BUJIA CIIy4yailHON BETUYMHBIL.

3AJTAHUE Ne 4 (BbiOepuTE BapuaHThI COTJIACHO TEKCTY 3aJJaHUs)
Y cTaHOBUTE COOTBETCTBUE MEXK/ly BUJJOM HEJIMHEHMHOM MOJIENM U 3aMEHO ITepeMEHHBbIX,

CBOJAIIMX €€ K IMHEHHON PErpecCcumu.

1. Vog+h X 4+e-Xi+sz
2. V=g X" g
3. V=g-b% g

1

[
4. . atbh-X+sz

BAPUAHTDBI OTBETOB:

1
1) £=—
) ¥

2) Z=m¥,U=hX%
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3) 7= vl 4 Z=InvV

KoHnTeHT OaHKa TECTOBBIX 3aJJaHUH MO AUCIUIIMHE HAXOIATCS Ha Kadeape IKOHOMUKH.

Keiicol no oucyunaune «Ixonomempuka (npoosurHymulii ypoeens)» (npumepeol):

Keiic 1

CocraButh crnequPUKALUI0 MOJCIM MaKPOIKOHOMHUKH. OKOHOMHYECKMH OOBEKT — 3aKpbITas
HalMOHAJIbHAs PKOHOMHKA. Ee cocTosiHHE B TEKyIEM NMEpHOAE t OMHUChIBAETCA NEPEMEHHBIMU: Yt —
ypoBeHb BBII, Ct — nmotpebnenue, It — unaBectuinu, Gt — rocyaapcTBeHHble pacxoabl. Tpebyercs,
OpUMEHSIE  4YeThIpe TPUHLMNA  CHeUU(PHUKANIUKd SKOHOMETPUYECKUX  MOJENe, COCTaBUThH
cenupHUKauuio MaKpOMOJIETH, NMPHU COCTABICHHM KOTOPOH Y4YeCTb CIENYIOLUIHNEe SKOHOMHUYECKHE
YTBEPXKACHUSA: a) TeKyIlee moTpeOdiIeHne 00BICHIETCS aBTOHOMHBIM TIOTpeOyieHneM U yposaem BBIIT
B MpEIbIAyIIeM Mepuojie, Bo3pacTasi BMECTE C HHMM, HO C MEHbBIIEH CKOpOCTBIo; 0) BeIMYMHA
WHBECTHLIIMA TpsAMO MponopuuoHanbHa mpupocty BBII 3a mnpeamecTtByromuii mnepuop; B)
rOCYJapCTBEHHBIE PACXO/Ibl BO3PACTAIOT C IIOCTOSIHHBIM TEMIIOM POCTa g; T') TeKyluee 3HaueHue BBII
€CTh CyMMa TeKYIINX YPOBHEHN MOTpeOIeH s, MHBECTHIINN M TOCYAapCTBEHHBIX PACXOJIOB.

Keiic 2.

BBINOTHUTE OIIEHKY JOXOJHOCTH KOMIIAHMM A JUIsi MOMEHTa t = 3, MpH KOTOPOM JIOXOJIHOCTBH
komnanuu B npunumaer 3nauenue X3 = 0,07. IlocTpoutb TOBEpUTEIbHBIE HHTEPBAJBI sl OLEHOK
CPEAHEero M MHAUBHUIYaIbHOIO 3HAYEHUH JOXOIHOCTH.

5. OuneHo4Hble cpeacTBA JJIsA NPOMEKYTOYHON aTTeCTAllUH
5.1 Dx3amMeH NMPOBOAMTCS ¢ IPMMEHEHUEM CJleYIOIIUX MeTO/0B (CPeICTB):
ITpomesxyTouHas aTTecTalusi IPOBOAUTCS B popMe coOeceI0BaHuUs IO BOIIPOCAM.
[Ipu peanuzauuu npomexytouHoi arrectauud B O0O/JOT MoryT OBITH HCHOJIb30BaHBI
cienyomue GOpMBI:
1.Verno B JIOT - B hopme ycTHOro oTBeTa Ha TEOPETUUYECKUE BOIMPOCHI M PELICHMS 3a1ayu
(xeiica).
2. Tlucemenno B CJ1O ¢ mpoKTOpUHIOM - B (pOpME HMUCBMEHHOI'O OTBETa Ha TEOPETUYECKUE
BOIPOCHI U peLIeHUs 3a1a4u (Kekca).
3. TectupoBanue B CIIO ¢ IpOKTOPHUHIOM.

5.2. OueHo4HbIe CpeACTBA AJsl POMEKYTOYHOM aTTeCTAIIUN

KommnonenT komnerenuun | IlpoMexxyTouHblil/KiII04eBOM Kpurepuii oueHnBanus
HHIMKATOP OLlCHUBAHMA

OIIK OC-3.1 IIpumensier MPOABHUHYTHIE | IHCTpYMEHTANIBHBIA ~ METOJ
Crniocoben IIPUMEHATH | MHCTPYMEHTAJIbHBIE ~ METOABI | DKOHOMETPUUECKOTO aHaJIN3a
MIPOJBUHYThHIE HSKOHOMMYECKOTO aHaju3a IpH | Ipu penieHun
WHCTPYMEHTAJIBHBIE ~ METOJBI | PEIIEHUM HCCIIEJ0BATENbCKUX | UCCIEN0BATENBCKOW  3a7aun
HYKOHOMMYECKOTO aHajln3a IpH | 3a1ad BbIOpaH NpaBUIbHO
PELIEHUN HCCIIEN0BATEIbCKUX
3a1a4
OIIK OC-3.2
Crnocoben npuMeHsTh | [Ipumensier MIPOABUHYTHIE
IIPOJBUHYTHIE MHCTPYMEHTAJIBHBIE ~ METOJBI
WHCTPYMEHTAJIbHbIE  METOJbI | SKOHOMHUYECKOIO aHajau3a IpH
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KommnonenT KOMIICETCHI MU

ITpomexyTOYHBIN/KII049€eBOM
HHIUKATOP OLlCHUBAHMSA

Kpurepuii onenuBanus

OKOHOMHYCCKOI'0 aHajin3a Ipu
PEIICHUHU NPAKTHYCCKUX 3aa4

PCIICHUN NPAKTUYICCKUX 3ada4

OIIK OC-5.1
CrocobeH
COBPEMEHHBIC
uH(pOpPMAITMOHHBIC
TEXHOJIOTHH W TPOTPAMMHEIE
cpencTBa npu peneHun
HCCIEA0BATEILCKUX 3aa4
OIIK OC-5.2
Crocoben
COBPEMCHHBIC
MH(pOpPMaIMOHHbIE
TEXHOJIOTHH W TIPOrpPaMMHBIC
cpeiacTBa npu penieHun

HUCIIOJIB30BAaTh

HCIIOJB30BaTh

Hcnons3yer COBPEMEHHBIE
UH(QOPMaIIMOHHBIE
TEXHOJIOTMM M MPOrpaMMHBIE
cCpeAcTBa  INpU  pELICHUHU
UCCIIEIOBATENIbCKUX 3a]1a4

Hcnons3yer COBPEMEHHBIE
MH(QOPMaIMOHHBIE
TEXHOJIOTMM M MPOTrpaMMHBIE
cCpeAcTBa  INpPU  pELICHUHU
IIPAKTHUYECKUX 3a]a4

Br16op MH(POPMALIMOHHOM
TEXHOJIOTUM U TPOTrPAMMHOIO
CpeAcTBa  MNpH  PELICHUU
UCCIIeIOBATEIbCKON  3aJlaun
OCYIIIECTBIICH BEPHO

Br16op nH()OpMaAITMOHHOM
TEXHOJIOTUH U TPOTPAMMHOTO
CpEeZCTBAa IPU PEIICHUN
IIPaKTUYECKOU 3a71a4u
OCYILIECTBIIEH BEPHO

IMPAKTHYCCKUX 3aJ1a4

TunosBblie oO11eHOYHBIC MATEPHAJIBI IPOMEKYTOYHOMN aTTeCTALMHA

Bonpocs k 3k3aMeHy

1. Ilpenmer u 3a1a4u SKOHOMETPHUKHU.

2. @yHKUMOHAJIbHASA, CTATUCTUYECKAs U PErpPECCHOHHAs 3aBUCUMOCTH MEKY ITEPEMEHHbBIMHU.

3. OCHOBHBIE 3Tanbl )KOHOMETPUUECKOTO UCCIIEJOBAHMS.

4. ®opmupoBaHHe BBIOOPKH. [IpocTpaHCTBEHHbIE MaHHBIC, BPEMEHHBIC pPsIbI, MaHEIbHBIE
JaHHBIE.

5. BrBnenue Hanbonee cyniecTBeHHbIX (hakTopoB. KoaddummeHnT koppensunu.
6. Cneuudukamus Moxend. OObscHAeMas nepeMeHHas, (akTopel U
perpeccuoHHOM MoJIeNn. XapakTepHble PYHKIUU PETPECCU.

7. Jluneiinple, HenuHeWHbIE MO (akTOpaM U HEIMHEWHbIE IO TapaMeTpaM YpaBHEHHUS
perpeccuu. CriocoOb! JINHEAPHU3ALIH.

8. Kilaccuueckas nnHelHas HOpMaJIbHAsl PErPECCUOHHAs MOJEIIb.

9. T'OMOCKEIaCTUYHOCTh U TE€TEPOCKENACTUYHOCTb. ABTOKOPPENALNS BO BPEMEHHBIX pslaX.
MyIbTUKOJIIIMHEAPHOCTb.

10. IlpuMeHeHue MeTo/1a HAMMEHbBILINX KBAJAPATOB I MOJYyYEHUS OLEHOK MapaMeTpOB MapHOU
PErPECCUOHHON MOAEIIN.

11. BeiOopouHas o1ieHKa MapaMeTpoB pPEerpecCHOHHON Mojenu. HecMmelieHHble, coCTOsATENbHbBIE
1 3QPEKTUBHBIE OI[CHKHU.

12. TloHATHE TOYEUYHOTO M  HHTEPBAJIBHOTO IMPOTHO3a  OOBSCHAEMOW  IMEPEMEHHOM.
WHTepBanbHbli MPOTHO3 CPEAHErO0 3HAYEHUS M WHIUBUAYaJIbHBIX 3HAYEHUN 3aBHCHMOM
IIEPEMEHHOM.

13. MHOX€ECTBEHHBIN pErpPECCUOHHBIN aHanu3. Pacuer napaMeTpoB ypaBHEHHS PETPECCUM.

14. Ouenka 3HAYMMOCTH TapaMeTpPOB ypaBHEHHUs perpeccuu mno t- kputeputo CTbrOAEHTA.
TouyHOCTE ONpeneneHus napaMeTpoB.

15. Ouenka kadecTBa BOCHPOM3BEICHUS YPaBHEHHEM PETPECCHM BBHIOOPOYHBIX JIAHHBIX.

napameTpsl

KoaddurmenTs! gerepMuHanim R’ u Radj .

16. O1ieHka 3HaYMMOCTH ypaBHEHUs perpeccuu no F- xpurepuro @umiepa. Ciaydan nmapHod u
MHOKECTBEHHOU PETrPECCUH.

17. IloHsiTHE PHIHOYHOTO UHJEKCA. PhIHOYHAS MOJEIb.

18. AHanu3 BTOPUYHOTO PHIHKA HEIBMKUMOCTH. OCHOBHBIE (PaKTOPHI MOJAECIIH.
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19. VYpaBHeHue perpeccuu NpH HAIWYMM KAYECTBEHHO DPAa3JIMUYHBIX TIPYII CTATUCTHUYECKUX
naHHbIX. OUKTUBHBIE IEPEMEHHBIE.

20. ®opmupoBanue nopTdesst neHHbIX Oymar. Oxxkugaemast J0X0AHOCTb U PUCK MOPThes.

21. ®opmupoBanue MOpTQesss W3 HEKOPPETUPOBAHHBIX IEHHBIX Oymar. Juepcuduxarus
noptdens.

22. ®opmupoBanue mnoprdens u3 AByX IeHHbIX Oymar. Jlomyctumoe u 3(QexTuBHOE
MHO’KECTBA.

23. ®opmupoBaHue  MOpPTQeNns U3  MOJHOCTBIO  KOPPETUPOBAHHBIX U IOJHOCTBHIO
aHTUKOPPEMPOBAaHHbIX [IEHHBIX OyMmar.

24. ®opmupoBanue opTderns U3 IByX IMEHHBIX OyMar npu Hanuauu oonmranuii. KacarempHbIi
nopTdens.

25. Tectbl mpoBepku rerepockeaactuyHoctu. Kputepuit Cnupmena. Kpurtepuii T'onadenna-
KBannra.

26. ABTOKOppEnUpoBaHHOCTh ocTaTkoB. Kputepuii Jlapbuna-Barcona.

27. OmnpenenieHue 1 Kiaaccu(puKaus BPEMEHHBIX PSJIOB.

28. Mognenu BpeMeHHbIX psiioB. COCTaBIISIIONINE MOJIEIIH PSAJIOB.

29. CraimoHapHOCTh BPEMEHHBIX PsAA0B. CTallMOHAPHOCTD B Y3KOM M IIUPOKOM CMBICJIE.

30. ABTOKppensiLlMOHHAasi M 4acTHas aBTOKoppeisuuoHHas QyHkuus. Koppenorpamma.
JlarupoBanue psiaa.

31. Kputepun mNpoBEpKH CTAlMOHAPHOCTH BpeMeHHoro psga. Kpurepuit bokca-Ilupca nu
JIptonnra-bokca.

32. Kpurepuu cepuii. Kpurepuii 3HakoB. MeanaHHbli KpUTEPUI.

33. AHanuTH4YECKHE MTOKA3aTeIN JMHAMUKU. ba3ucHbIe U LIeNHbIE TOKa3aTEINH.

34. Mopenu aBTOperpeccumn-cKomb3daiero cpeaaero. Moaens ADL(p,q).

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

36. Monenu ckomb3siero cpeaaero MA(Q).

37. Monenu ARMA(p,q).

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

39. Cuctembl OJTHOBPEMEHHBIX ypaBHEHUH. [IpuMepsl ccTeM OTHOBPEMEHHBIX YPAaBHEHUH.

40. KocBeHHBI METOJ] HAMMEHBIINX KBAIPaTOB.

41. TIpo6siema UaEHTU(HUITUPYEMOCTH YPaBHEHUI CHCTEMBbI OJJHOBPEMEHHBIX YPaBHEHUIA.

42. JIByX1aroBblii METOJl HAUMEHBIIIUX KBAPATOB.

43. TpexmaroBblii METO, HAUMEHBIINX KBaIPaTOB.

44. Mopenu IporHO3UPOBAHUS OAHKPOTCTBA.

45. Mopeny naHeNlbHbIX JaHHbIX.

46. [IpuurHHOCTH 1 0JI0YHAST YK30TCHHOCTb.

47. Metonosnorust BeKTOpHbIX aBToperpeccuii (VAR).

48. baitecockuii moaxon. Beenenue B punptp Kanmana

49. baiiecoBckue VAR.

50. Mojenu BpeMEHHBIX PSJIOB C YCIIOBHOM reTepOCKEAaCTUYHOCTHIO

51. ApoOHO-UHTETpUPOBAHHBIE PAIBI.

52. HenuneitHble mpeoOpa3oBaHus U eIMHUYHbIE KOPHU. Ce30HHbIE €JMHUYHbBIE KOPHHU.

53. IlpakTnueckue BOMpPOChl KOMHTETPALIMOHHOIO aHAIN3a HECTALIMOHAPHBIX BPEMEHHBIX PS/I0B.
54. lnHaMu4ecKuil METOJl HAMMEHBIINX KBaJApaToOB

Ixana oueHnBaHuA

Ha onenky «OTJIMYHO» CTYJIEHT AOJDKEH MPOJAEMOHCTPUPOBATH YMEHHE OPUEHTUPOBATHCS B
OCHOBHBIE TE€HJICHIUU PA3BUTHs COBPEMEHHONW SKOHOMUYECKON MBICIHA U UCIIONb3YS OTIUYHBIC
MIPEAMETHBIE 3HAHWs, OIPEAENATh HAIPABICHUS SKOHOMHYECKOTO PA3BUTHS TOCYAApCTBa;
BJaJIeeT KyJNbTypOl 5SKOHOMHUYECKOIO MBIIIICHUS, CIIOCOOHOCTh K OOOOIIECHUIO, aHAIU3Y,
BOCHPUATHIO MHGOpPMAIIMH, TOCTAHOBKE II€JIM M BHIOOPY MyTeH ee JTOCTHXKEHUS; CIIOCOOHOCTD
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TBOPYECKH OCMBICIIMBATh YUEOHBIM MaTepua, IeMOHCTPUPYET BHICOKHH YPOBEHb MOJATOTOBKU K
KOKJIOMY  3aHSATUIO, TPOSABIISIET  TBOPYECKYK)  AKTUBHOCTh, MOXKET  yCTaHABJIMBATh
MEXIIPEAMETHBIE CBA3HU, a TAK)KE M3JIaracT BBIBOJBI U IPEIJIOKEHHUs, IIPABUIBLHO OTBEYAECT HA
BCE JOTOJIHUTENbHBIE BOIIPOCHI, OTBET JI0JIKEH ObITh IOTUYHBIM U I1OCJIEIOBATENbHBIM.

Ha ounenky «Xopowmo» CTyIEeHT [JTOJDKEH MHPOAEMOHCTPUPOBAaTbH YMEHHE W3Jarartb M
WCIIOJIb30BAaTh MPEIMETHBIE 3HAHUSA, CIECHHAIBHBIC 3HAHUSA MO JPYTMM HKOHOMHYECKHM M
001eo0pa3oBaTeIbHBIM ~ AMCLUIUIMHAM; CIOCOOHOCTh ~ CaMOCTOSITEJIbHO  OLICHUBATh
3¢ (HEeKTUBHOCTH TE€X WJIM MHBIX SKOHOMUYECKHX PELICHH; aJanTUpoBaTh yueOHbIH MaTepuan K
KOHKPETHBIM CUTYalUsM IIPU aHAJIU3€ MaKpO3KOHOMMUYECKOW IOJUTUKH rocygapcrsa. Bmecre ¢
TEM, HE BIIOJIHE ITPAaBUJIBHO OTBEYAET HAa BCE JIOMOJHUTEIbHBIE BONPOCHL.. OTBET HE OTINYAETCS
JIOTUYHOCTBIO U ITOCJIEI0BATEIbHOCTBIO.

Ha ouneHky «YaoBJIeTBOPHTENbHO» CTYIEHT AODKEH HMMETh NPEICTABICHHE O NpPEeIMeTe
MaKpO’KOHOMHMKH, METOJax IO3HaHUs, OBITh 3HAKOM C 0a30BBIMM 3KOHOMHYECKUMHU
KaTerOpHsIMU U MaKpOSKOHOMHUYECKHMH MOJEIIAMU. B Toke BpeMsl HE MOKET rpaMOTHO J€ENIaTh
BBIBOJABI M IMPEMIOKUTh peKOMEHJauuu. He BIOIHE TMpaBUIBHO OTBEYaeT Ha BCe
JOTIOJIHUTENbHBIE BONPOCHL. OTBET HE OTVINYAETCS JOTUYHOCTBIO U TIOCIIE0BATEIBHOCTBIO.

Ha ouenky «HeynoBiaeTBOPUTEIBLHO» CTYICHT HE NPOACMOHCTPUPOBAI YMEHHE TBOPYECKHU
OCMBICJIUBATh yuyeOHBIM MaTepuan, u3JaraTb MW HCIOJb30BaTh MPEAMETHbIE 3HAHMS,
NpeJCTaBICHUE O MpeAMETe MaKpO’KOHOMMKH, METOJaX IMO3HAaHHWs, 3HAKOMCTBAa C 0a30BBIMU
SKOHOMUYECKHMH KaTErOpUsIMH M MAaKPOIKOHOMHYECKMMH MoJelsiMH. He MOkeT W3II0XKUTh
BBIBOJBI U IPEIJIOKUTH pEeKOMEHAALUU. He MpaBUIBbHO OTBEYAaeT Ha BCE JOIOJHUTEIBHBIE
BOITPOCBI.

MeToanyeckne MaTepuaJibl

DK3aMeHbl OpPraHU3YyIOTCs B MEPUOJ CECCHM B COOTBETCTBUHU C TEKYIIUM IpauKoM y4eOHOTo
npouecca, YTBEPKJACHHBIM B COOTBETCTBMU C yCTaHOBICHHbIM B C3UY mopsakom.
[IponoMmKUTENPHOCTh JK3aMEHa M KakXIOro CTyA€HTa HE MOXKET IPEBBIILATh YETHIPEX
aKaJIEeMUYECKUX YacoB. DK3aMEH HE MOKEeT HauumHaTbes paHee 9.00 yacoB M 3aKaHUMBATHCS
nosaHee 21.00 waca. Dx3aMeH MPOBOAUTCS B AayJUTOPHHM, B KOTOPYIO 3aIlyCKaroTCA
OJTHOBpEMEHHO He Ooiyiee 5 yenoBek. BpeMs Ha NOArOTOBKY OTBETOB MO OWIIETYy KaXKIOMY
obyuaromemycst orBoautcst 30-40 munyT. IIpu sBKe Ha 3Kk3aMeH 00y4aroIMNACs JTOKEH UMETh
npu cebe 3a4eTHYI0 KHIKKY. Bo BpeMs sk3ameHa oOydaromuecs Mo perieHHo MpenoiaBaTeis
MOTYT MOJIb30BATHCS Y4eOHON MPOrpaMMOii AUCHUIUINHBI U CIIPABOYHOM JTUTEPaTypOil.

6. MeToandecKkue YKazaHnud AJisd oﬁyqamumxca M0 OCBOCHHIO JUCHHUIIJIMHbI

MeToanuyeckue peKOMeHIAUM 10 padoTe HAJl KOHCIIEKTOM JIEKIMH BO BpeMsl U
nocJie NpoBeieHUs JEeKIHH.

OOyuaromymMcs peKOMEHIYETCSl B XOJI€ JISKIIMOHHBIX 3aHSATUH BBIOJIHATH CIEAYIOIIEE:
BE€CTU KOHCIICKTHUPOBAHUC y‘-I€6HOFO Marepuaia, 06pamaTI) BHUMAaHHWC Ha KaTCcropuu,
(OpMYIUPOBKH, PACKPHIBAIOLINE COJCPKAHUE TEX WIM WHBIX SBJICHUH M MPOIECCOB, HAYYHBIC
BBIBOJIBI MW IPAKTUYCCKUC PCKOMCHAAIHWU 110 HUX NPUMCHCHHIO, 3aaBaTb IIPCIIOAaBaTCIIIO
BOIIPOCHI.

[lenecooOpa3Ho B KOHCIEKTaX JICKIMHA pabOYmMX KOHCMEKTax (OpMHUpOBATH TOJIA, Ha
KOTOpLIX BO3MOXHO JA€JIaTh IIOMETKH U3 peKOMCHIlOBaHHOﬁ JII/ITepaTypI)I, JOITOJIHAKOIIIHNEC
Marepua IpoCIyIaHHOHN JIEKIIUH, a TAK)KE TIOTYEPKUBAIOIINE 0COOYI0 BaXKHOCTh TE€X WIIH HHBIX
TTO0KEHUH.
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MeToan4yeckue peKOMeHIAIMU K CEMUHAPCKUM (IPAKTHYECKUM) 3aHATUHSIM.

Ha ceMuHapckux 3aHATHAX B 3aBUCUMOCTH OT TEMbI 3aHATHS BBINOIHAETCS IOUCK
MHPOPMALIUH TI0 PEHICHUI0 TpobieM, BIpaboTKa WHAWBHUIYAIBHBIX WM TPYIIOBBIX PEUICHUH,
peleHre 3aj1ad, UTOroBoe 0O0CYXJIeHHEe ¢ OOMEHOM 3HaHWMSMH, ydacTHe B KPYIJIBIX CTOJaXx,
pa300p KOHKpPETHBIX CUTyallUid, KOMaHJHasi paboTa, pelIeHHEe WHAMBHUIYaJIbHbIX TECTOB,
y4acTHE B I€JIOBBIX UTPaX.

Ilpn moAroToBke K CEMUHAPCKUM 3aHATHUAM KaXKAbI OOydYarOIMHCS IOJKEH: U3Y4YUTh
PEKOMEHIOBAaHHYIO Y4eOHYIO JIUTEPaTypy; OATOTOBUTH OTBETHI HA BCE BOIIPOCHI CEMHHAPA.

[Ipu moaroToBKE K CEMUHAPCKUM 3aHATUSAM HEOOXOIUMO OOpaTUTh BHUMaHHE Ha BHJIBI
paboT, KoTophle onpeeneHsl 3ajanueM. CylIecTBeHHBIN aKlIeHT JelaeTcsl Ha YMEHUE CTyJIeHTa
BBINOJIHATh MHIUBUIyalbHbIE TMCbMEHHBIE 33/1aHUs, a TaKXKe Ha paboTy CTyAEHTa ¢ OOJIBIIUM
00beMOM HMH(pOpPMaLIKH, KaK B JIEKTPOHHOM, TaK U B IIEYaTHOM BH/IE.

[Ipn moAroToBKe K CEMHUHAPCKUM 3aHITHUSM Ba)XXHO MpoOpadOTaTh MaTepHall JEKUUN I10
KOHKPETHOW TeMe, 03HAaKOMHTbLCS C YKAa3aHHOW JIMTEPATypOl M BBIIOJHUTH BCE HEOOXOAMMBbIE
IIpaKTUYeCKHe 3ajaHus. JlJI1 CeMHMHApCKUX 3aHSITHHA Jydlle 3aBeCTH OTAEJbHYI NanKy C
Gaitnamu UM TETpaab CO CbeMHBIMU JIUCTAMHU Il y100CTBa padoThI.

IloaroroBKa K KOHTPOJIbHBIM MEPONPUATHSIM.

[Ipy mOAroTOBKE K KOHTPOJIBHBIM MEPOIPUITHSIM OOYYaIOUIUICS JOJKEH OCBOUTH
TEOPETUYECKUI MaTepuall, MOBTOPUTh MaTepHall JEKIUOHHBIX W MPAKTUYECKUX 3aHATHH,
MaTepua Il CaMOCTOSTEIbHON paboThl O YKa3aHHBIM MPEINO0/IaBaTeIsIM TEMaM.

CamocrosiTenpbHass paboTa  OCYHIECTBISIETCS B BHIE HM3YYCHHS  JIATEPATYPHI,
SMIUPUYECKUX JaHHBIX MO MyOJMKalMsIM W  KOHKPETHBIX CHUTyaluH, TOATOTOBKE
MHAMBUAYAIbHBIX Pa0bOT, paboTa C JIEKIMOHHBIM MaTepUaioM, CaMOCTOSATEIbHOE H3y4YEHHE
OTAENbHBIX TE€M IUCLHUIUIMHBL, MOMCK M 0030p y4ueOHOM IuTepaTypbl, B T.Y. DJIEKTPOHHBIX
HCTOYHUKOB; HAay4YHOM JMTEpaTyphl, CIPABOUYHHUKOB M CIPABOYHBIX H3JIaHUH, HOPMaTHUBHOU
auTepaTtypbl U HH(GOpPMAIMOHHBIX M3AaHuM. IlepedeHp y4ueOHO-METOAMYECKOrO OOecredeHus
JUIS. CAMOCTOSITENIBHOM pabOThl 00yUarOIIMXCs 0 TeMaM JAUCLUHUIUIMHBI IIPUBEJIEH B p.6.3.

HanmeHoBaHHe TEMBI

WJIH pa3gena Bomnpocs! 17151 caMonIpoBepKH

AV CHHILTHHBI
Perpeccuonnpnii  ananm3. | CraTucTudeckass W KOPPEISIIMOHHAs — 3aBUCHMOCTh  MEXIy  CIIydaiHBIMH
ITapnas JIuHeNHas | BenuuuHamu. JIMHeWHas perpecCUOHHash MOJAEIb B CIy4yae IBYX IIE€PEMEHHBIX.
perpeccuonHass  Mozens. | [loHsTue caydaiiHOM BEITMYHHBL, IPUMEPHI CIIy4allHbIX BEIUYUH B YKOHOMHUKE.
Meron HaMMEHBIINX

KBaJIpaTOB. DHJIOTEHHOCTh
Ilonydyenne TOYEUYHBIX U

OreHka TpymninoBoi cpenHei 1 OlleHKa WHAUBHTyaJIbHBIX 3HAUCHUH.

I/IHTCpBaJ'[bHI)IX OLICHOK.
CsoiictBa oreHok MHK.

JloBepuTenbHas BEpOATHOCTD M JOBEPUTENbHBIA HHTEpBaJl. OIEHKA JUCTIEPCHHl IS
MapaMEeTPOB yPaBHEHHS PETPECCUH.

I'eTepockenacTuuHOCTh U
ABTOKOPPEIISAIHUS OIHOOK.

Monean HaHEJIbHBIX

JIAHHBIX.

Ilokazarenn kauectBa | Koapoumment nerepmuuanmu. Crydan HaIWYHAS TeTEPOCKCHACTUYHOCTH H
perpeccum. aBToKoppensanuu  ommOok. I[IpoBepka 3HAYMMOCTH JIMHEWHOTO YpaBHEHHS

perpeccud Ha OCHOBE aHajM3a pACHpPEICTCHUS] YyBCTBUTEIBHOCTH CITyYaiHOU
BEIMYMHEI K GakTopy (mapaMeTpy) YpaBHEHHS perpeccuu
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OCHOBHEBIC

PETPECCHOHHBIE  MOJIEIH.
Henuneinsle Monenu u ux
nuHeapusauud. Henunelin
ble MOJENH BpPEMEHHBIX

psnoB. Mopenn
BPEMEHHBIX pAI0OB C
YCIIOBHOM

TCTCPOCKCAACTUIHOCTBIO.

[Ipeo6pa3oBanre NEpeMEHHBIX JJIs TPUBEICHUS HETMHEHHOW YKOHOMHYECKOM
MoJIeNH K uHeiHou perpeccun. Kpusas Durens. O1ieHKa mapamMeTpoB B
ypaBHEHUH DHTEJIS.

Monenp MHOXeCTBEHHOU
JIMHEHHON perpeccum.
O0001IIeHHBIH MHK.
DUKTUBHBIE IEPEMEHHEIE.
Mongemn

Monens MHOXKECTBEHHOM JIMHEHHOU perpeccun. KoadduimeHT nerepMuHanuy.
OuKTHBHEIC TIepeMeHHbIe. Hamndne HecKObKUX (PaKTOPOB B YpaBHCHHUU
perpeccum.

MPOTHO3UPOBAHUS

0aHKPOTCTBA.

Jluneiinsie JlnneliHbBIe perpecCHOHHbBIE MOJIENN ¢ HECKOIBKUMHE MTepeMEHHBIMH: MoJelTb Ko66a
perpeccuoHHble Mozenu ¢ | — Jlyriaca, MOAENb PhIHKA HEABHKUMOCTH B TOPO/ie.3aBHCUMOCTD BaJIOBOTO
HECKOJIbKUMH BBIITyCKa MPOAYKIIMU OT 00hEMOB IIPOM3BOJICTBEHHBIX (DOHJIOB M TPY03aTpat
mepeMeHHbIME.  Monenu | (mpomsBoactBeHHast GpyHKIwms). Jlorapudpmmaeckas monens Kodoa — [Jyrmaca.
CTaI[HIOHAPHBIX u

HecTalMOHAPHBIX

BPEMEHHBIX PSIOB.

Metonosoruss BEKTOPHBIX

aBroperpeccuii (VAR).

Cucrembl nuHEHHBIX | CHCTEeMBI IMHEHHBIX OTHOBPEMEHHBIX PETPECCHOHHBIX ypaBHeHUH. CrcteMa
OJTHOBPEMEHHBIX YpaBHEHHI 0JJHOBPEMEHHOTO (hOPMHUPOBAHUS CIIpOca U IpeutokeHns. KocBeHHbIH
ypaBHEHHH METOJl HaMMEHbIINX KBaapaToB. [IpuBenennas gopma CJIOY.

perpeccun.O1eHKa cucTeM
ypaBHeHMA. [IpHYUHHOCTD
1 OJOYHAsT DK30T€HHOCTb.
Monenu (hHMHAHCOBOTO
PBIHKA.

Heunentuduiupyembie U cBepxuaeHTHOUIMPYEMbIE TapaMeTpbl. J{ByXI1aroBblii u
Tpexmarosslit MHK.

AnanTHBHBIC METOIBI
aHan3a BPEMCEHHBIX
panoB. Moaenu
aBTOPErPeCcCuu —
CKOJIB3SIIIETO CPEAHETO.
IIpornosupoBanue no
mozeissm ARMA,
ARIMA .batiecoBckuii
moaxon. Beenenne B
¢unsTp Kanmana
BaiiecoBckue VAR.

.Hal“I/IpOBaHI/Ie BPEMCHHBIX PSAO0B. MOZ[CJ'II/I HECTAllMOHAPHBIX BPEMCHHBIX PAAOB U
nux I/IHeHTI/I(i)I/IKaHI/IH. MOZ[CJ'IL ABTOPErpeCcCru - HPOUHTEITPUPOBAHHOT'O
CKOJIb341IICT0 CPEAHETO

Huknuyeckast
COCTaBJIAIONIAS
BPEMEHHBIX PSIOB.
Monean
MIPOrHO3UPOBAHUS CrIpoca
Ha ToBap. J{poOHO-
WHTETPUPOBAHHBIC PSBI.
Henuneitnbie
npeoOpa3oBaHus U
€JIMHUYHBIE KOPHHU.
Ce30HHBIE ENMHAYHEIE
kopHH. [IpakTuueckue
BOIPOCHI
KOMHTETPAI[IOHHOTO
aHaIM3a HeCTAllMOHAPHBIX
BPEMEHHBIX PSIOB.
JnHamuueckuit MeTon
HAaWMEHBIIINX KBaJIPaToB

I'apMoHUUecKas cOCTaBIAOIIas BpeMEHHOTo psia. IlocTpoeHne Moienu ce30HHOM
cocrassonteil. Mcnons3oBanue psiia @ypre. CriekTporpaMma U MeproaorpaMma.
CriekTpanbHOe OKHO THIOKH.
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Memoouueckoe obecneuenue camocmoamenbHol padomul

Inekmponuno-oopazosamenvuvie pecypcol Ha caiime nayunoi oudauomexku C3UY PAHXul C

4.

(http://nwipa.ru)

DONEeKTpOHHBIE YYEOHUKH JJICKTPOHHO-OMOMuoTeuHor cuctemel (OBC) «AnOyKe»
http://www.nwapa.spb.ru/index.php?page id=76

DONEeKTpOHHBIE YYCOHHKH  AJIEKTPOHHO-OMOMmoTeunor cucrteMbl (OBC)  «Jlanb»
http://www.nwapa.spb.ru/index.php?page id=76

DIEeKTPOHHBIE y4eOHUKH 3EKTPOHHO-OMOINOTEYHON CUCTEMBI (BBC)
«IPRbooks»http://www.nwapa.spb.ru/index.php?page id=76

DeKTpOHHbIE YUeOHUKH 3JIEKTPOHHO-0nbnoTeunoi cucremsl (3bC) «HOpaitT»

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

5.

6.

HayuHo-npakTudeckue cTaThbu MO 3KOHOMUKE U (UHAHCAM OJIEKTPOHHON OMOIMOTEKH
NJ1 «I'pebennuxoBy http://www.nwapa.spb.ru/index.php?page id=76

Cratbu n3 JKYPHAIIOB u CTAaTUCTHYECKUX W3AaHuN Hct-Bbio
http://www.nwapa.spb.ru/index.php?page id=76

Awnrnoszeranbie pecypcsl EBSCO Publishing: noctyn k MyabTHIMCIUTUIMHAPHBIM
MOJTHOTEKCTOBBIM 0a3aM JaHHbBIX PAa3TUYHBIX MUPOBBIX U3aTEIbCTB IO OU3HECY,
ASKOHOMUKeE, (prHaHCcaM, OyXraJTepcKOMY y4eTy, TyMaHUTapHbIM U €CTECTBEHHBIM
o01acTsIM 3HaHUH, pedepaTaM U MOJHBIM TEKCTaM MyOIMKalUi U3 HAyYHBIX U HAYYHO—
MOMYJISIPHBIX KYPHAJIOB.

Emerald eJournals Premier - kpynHeiiiiee MUpoBO€ U3/1aTEIbCTBO,
CHeIHaTM3UpYIoIeecs Ha 3JEKTPOHHBIX KypHaslaX U 0a3ax JaHHBIX 110 IKOHOMUKE U
MEHEI)KMEHTY.

7. YueOHas quTepaTypa u pecypcbl HHGOPMAIMOHHO-TEJIeKOMMYHHUKAIMOHHOM ceTH

"Untepuer"

7.1. Ocnosnan tumepamypa

babemko, JliommMuna  OneroBHa. DKOHOMETPHKAa ©  SKOHOMETPUYECKOE
monenupoBanue : yuyeOnuk / JI. O. babemxo, M. I'. buu, 1. B. Opnosa. - 2-e
W3J1aHKe, UCTIpaBIEHHOE U JIonoJiHeHHoe. - MockBa : UHOPA-M, 2023. - 387 c. -
Texkcr: JJIEKTPOHHBIN. - URL: https://znanium.com/catalog/document?
1d=418632#bib. - Pexxum noctyna: ajisi aBTOPU3UP. TOTB30BaTEIIEH.

BbypaBneB, Anexkcanap MBaHoBuu. DKOHOMETpHKa : ydeOHoe mocobue / A.N.
Bbypasnes. - 4-e uznanue, anekTpoHHoe. - Mocksa : Jlaboparopus 3Hanmii, 2021. -
163 c. - Tekcr: onextponsbii. - URL: https:/e.lanbook.com/book/176458?
category=1029. - Pexxum aocTymna: 1jis aBTOPU3UP. MOIb30BaTENEH.

Baxynenko, Enena CepreeBHa. DxoHOMeTpHKa (IPOABUHYTHIN Kypc). [Ipumenenue
nakeTa Stata : yue6Hoe nmocooue 11 By30B / E. C. Bakynenko, T. A. Patnukosa, K.
K. ®ypmanoB. - MockBa : IOpaiitr, 2023. - 246 c. - TekcT: 3I€KTPOHHBIN. -
URL.: https://urait.ru/book/ekonometrika-prodvinutyy-kurs-primenenie-paketa-stata-
518580. - PesxuMm goctymna: 11t aBTOPU3UP. MOJIb30BATEIEH.

OpnoBa, VMpuna BnaaneHoBHa. DKOHOMHKO-MAaT€MAaTUYECKOE MOJEIMPOBAHUE :
pakTh4YecKoe rmocodue mno pemeHuto 3aaad B Excel u R / . B. Opnosa, M. I'. buu.
- 3-e W31aHue, UCTIPABICHHOE U JIONOJIHEHHOE. - MockBa : By3oBckuil yueOHUK,
2023. - 189 C. : WJL. - TekcrT: AJIEKTPOHHBIMN. -

URL: https://znanium.com/catalog/document?id=421249#bib. - Pexum poctyma:
TSl aBTOPHU3HP. MOJIH30BATEICH.
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http://nwipa.ru/

5. DxoHometpuka : yueOHuk ais By30B / [W. U. Enuceesa, C. B. Kypeimesa, 0. B.
Hepanosckas u np.] ; mox pen. Y. U. EnuceeBoit. - Mocksa : FOpaiit, 2023. - 449 c.
- Tekcrt: anextponHsiid. - URL: https://urait.ru/book/ekonometrika-510472. - Pexxum
JOCTyMa: ISl aBTOPU3UP. MOJIb30BaTENCH.

7.2. [lonoanumenvnas numepamypa

1. babemiko, Jlronmuna OneroBHa. DKOHOMETPUKA U SKOHOMETPUUECKOE MOJIEIIMPOBAHNE B
Excel u R : yqe6HHK/ JI. O. baGemko, . B. Opnosa. - Mocksa : UH®PA-M, 2023. -
299 C. ui., TaoI. - Tekcr: 3JIEKTPOHHBIN. -
URL: https: //znanlum com/catalog/document?id=417524#bib. - Pexum pocryna: mis
aBTOPU3HP. MOJIb30BATENEH.

2. Curan, Anaronuii BuktopoBuu. Teopust BEposTHOCTEN C 3J€EMEHTaMH MaTEMaTHYECKON
CTaTUCTUKH, TEOPUH CIyHYalHBIX MPOIIECCOB M SKOHOMETPHKH : yueOHoe mocobue / A.B.
Curan. - MockBa : HNH®PA-M, 2023. - 385 c. - Tekcr: »JNEKTPOHHBIN. -
URL: https://znanium.com/catalog/document?id=379674. - Pexum npoctyma: s
aBTOPU3UD. I10JIb30BATEIIEH.

3. DKOHOMeTpHKa : y4eOHUK Jisa By30B / moj pemakiueid M. M. EnuceeBoii. — Mockaa :
WznarensctBo FOpaiit, 2025. — 449 ¢. — (Briciiee o6paszoBanue). — [SBN 978-5-534-
00313-0. — Tekcr : anekTpoHHbId // OOpa3oBarenbHas 1uiargopma FOpaliT [caldT]. —
URL: https://urait.ru/bcode/559612

4. DxoHomeTpuka (NIPOJBHHYTHI ypoBeHb). COOpPHMK 3amaHUii M KEHCOB IS
MPaKTUYECKUX 3aHATUH: Meronuueckue ykazanusi / E.A. biamnoBa, O.A. Ky3Henosa;
MuHuCcTepcTBO HayKu W BbIcuiero obpaszoBanus Poccuiickoit @eneparmu, Camapckuii
yHuBepcureT. — Camapa: M3narensctBo Camapcekoro ynusepcurera, 2020. — 1 CD-ROM
(1,2 M0). — 3aru1. ¢ TUTYJ. 3KpaHa. — TeKCT: SJEKTPOHHBIN.

7.3. Hopmamuenuvie npagoevie 00KymeHmul

1. IlpaBoBas cuctema «l'apanT-MIHTepHET» [DnekTpoHHBIN pecypc]. — Pexum nocryma:
http: // www.garweb.ru.

2. llpaBoBas cucrema «Koncynbrantllntocy [OnexkTpoHHBIN pecypc]. — Pexum pocrtyna:
http: // www.consultantru.

7.4. UuTepHeT-pecypchl

DneKkTpoHHass OMOIMOTeYHAs cucTeMa «AMOYKe», DIeKTpoHHass OMOIMOTEYHAsT CHCTeMa
«Jlanby, Lludposoii obpazoBarenbublii pecypc «IPR SMART», O6pa3zoBatenbHast miatdopma
«Opaiit», OnextponHas Oubmuoreynas cuctema «ZNANIUM.COMy, DnexktpoHHas
oubmmoreynas cucrema «PROFo6pa3oBanue», OnekrpoHHas OuOIMOTEYHaAss cHCTEMa
«BOOK.RU», DnextponHas oubnuoreka uznarenbctBa «MUDy» («Mann, UBanoB u @epOepy),
East View Information Services, Inc. (Hct-Brro), Onekrponnas Oubnmorexka W/
«I'peGennukoBy, Hayunas snexktponnas 6ubnmnoreka «eLIBRARY.RU», Polpred. O630p CMU,
Springer Link, Sage Books, EBSCO Publishing, OECD ILIBRARY, Emerald eJournals Premier,
Oxford Journals, nHayunsie xypHansl Cambridge University Press, SAGE Publications, WILEY,
Apxussl HOUKOH.

7.5. UHble HCTOYHUKH
He ucnonp3yrores
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http://www.realtitul.ru/
http://www.realtitul.ru/
https://urait.ru/bcode/559612

8. MaTepunanbHo-TexHn4YecKasi 6a3a, ”HGOPMALMOHHbIE TEXHOJIOTHH, IPOrPAMMHOE
olecreyeHne 1 HH(POPMALIMOHHBbIE CIIPABOYHbIE CHCTEMBbI

Kypc BkitouaeT mcmoip3oBaHue MporpaMMHoro odecrnieuenuss Microsoft Excel, Microsoft
Word, Microsoft Power Point s MNOATOTOBKM TEKCTOBOTO M TaOJIMYHOTO MarepHaa,
rpagUYeCcKuX WILTIOCTPAITUN.

Metoapl 00ydeHHUs MpennojaraloT HCHOJIb30BaHWE HH(OPMAIIMOHHBIX TEXHOJOTHH
(KOMITBIOTEPHOE TECTUPOBAHUE, JEMOHCTPAIINS MYJIbTUMEAUUHBIX MATEPUAIIOB).

3aneiictBoBaHbl HTEpHET-CEPBUCHI U DJIEKTPOHHBIE PECYpChl (IOUCKOBBIE CHCTEMBI,
AJIEKTPOHHASI T0YTa, MPO(ECCHOHANBHBIE TEMAaTHYECKHE YaThl U (OPYMBI, CUCTEMBI ayJHO H
BUZCO KOH(EPEHIUH, OHJAalH SHUUKIONEANHU, CIPABOYHUKH, OUOIMOTEKH, 3IIEKTPOHHBIE
y4eOHbBIC U yUeOHO-METOIUYECKUE MAaTePHAJIbI).

JlonyckaeTrcsi IpUMEHEHHE CUCTEMbI TUCTAHIIHOHHOTO O0YYEeHHUS.
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