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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 HanmenoBanue Kon HanmeHoBaHne KOMIIOHEHTA
KOMITETEHIINU KOMITETEHIINU KOMITOHEHTa KOMIIETEHIIH
KOMITCTCHITHH
OIIK OC-3 Cnocoben npumensaTh | OIIK OC-3.1 | CriocobeH npuMeHsTh
NPOJIBUHYTHIE NPOJIBUHYTHIE
MHCTPYMEHTAJIbHBIE WHCTPYMEHTAIbHBIE METOIbI
METOJbI HKOHOMHYECKOTO HKOHOMHYECKOTO aHAIIN3a TIPH
aHaiuM3a TpPU  PEIICHUH pEILIeHIH UCCIIE0BATELCKUX
MpPaKTHYEeCKUX U (WJIH) 3a/1a4
uccienosarenbekux 3aga4 | OIIK OC-3.2 | CnocoOeH npUMEHATh
IPO/IBUHYTHIE
MHCTPYMEHTAILHBIE METOIbI
HKOHOMHMYECKOTO aHallu3a MpU
peIIeHIN PAaKTUIECKUX 3a/1a4

1.2 B pe3ynbraTe OCBOCHHUS IUCHUIUIMHBI Y CTYIEHTOB IOJDKHBI OBITH C(OPMUPOBAHBI

OTD/TD Kon
(npu HANTUYUU KOMITOHEHTa
npodcraHaapTa) | KOMIIETEHIIUU PesynbTaThl 00yueHus
npodecCuoHaIbHbBIC
JEUCTBUS
OIIK OC-3.1 | Ha yposHe 3nanuu.
OIIK OC-3.2 | MmeTOoapl M aNrOpUTMbl NPUHATUS  CTPATErMUYECKHUX

peleHri B 3KOHOMUYECKHMX CHUCTEMax; OOLIECHAy4HBIX
METOJOB IIOJIYYEHUsI SMIIMPUYECKOTO U TEOPETUYECKOTO
3HAHHS;

0cOOEHHOCTEH 1 MPUHIIUIIOB MPAKTHYECKON peann3annun
YIPABJIEHYECKUX PEIIECHUI B TOCYJapCTBEHHOM U
PErMOHAIILHOM YIIPABJICHUH

Ha YpoGHe YMeHUl:

KPUTHYECKH  OLECHHUBATh  PE3YyJbTaThbl, IMOJYYECHHbIC
OTEYECTBEHHBIMU M 3apyOCKHBIMU HCCIEI0BATEIISMU,
BBISIBJISITH IIEPCIEKTUBHBIE HANPABJICHUS UCCIICIOBAHUN;
IIPUMEHATH MUPOBO33PEHUECKHUE IIPUHIMUIIBI B KAYECTBE
METATEOPUH HAYYHOTO UCCIEIOBAHUS

HA YPOBHE HABLIKOB

BianeHust S(PQPEKTHUBHBIMH TEOJOTHUSIMH B  0OJIAaCTH
NPUHATUSL W WCIOJNHEHHS PEUICHWH, ONHpasch Ha
3apyOeKHBIN OTIBIT;

TUTAHUPOBAHMS U OPTaHU3AIMH JACSITEITBHOCTH IO
CTPaTETHYECKOMY IIJIaHY




2. O0bemM M MeCTO TMCHHUILINHBI B cTpykType OIT BO

VYuebnas mucuumuimHa b1.0.03 «OxoHomerpuka (MpoaBUHYTHIA YpoBeHB)» 1 Kypc 1
cemecTp 0uHO popMmbl 00yueHus, 1 kypc 1 u 2 cemectp 3a04HOM (HOPMBI 00yUEHUS) OTHOCUTCS
K JUCHUIUIMHAM 0a30BOM YacTH HaIpaBlieHUs MOJATOTOBKHU (ypoBeHb MaructpaTypsl) 38.04.01
«OKOHOMHUKa». 3HaHUS, YMEHHUS M HaBBIKH, MOJYyYEHHBIE MPU M3YYECHUH JUCIUIUIUHBI,
UCTIONIL3YIOTCS CTYJACHTAMH TIPU BBIMIOJHCHHHM BBIMYCKHBIX KBATM(UKAIMOHHBIX padboT
(MarucTepckux AMccepTalnii), a TakKe B AalbHEHIIIeH MPaKTUYECKON AESITETbHOCTH.

OO6miass TpPyJOEMKOCTh JUCHUIUIMHBI ~ COCTaBiisieT 9 3aueTHbIX enuHui, 324
aKaJeMHYeCKHX 4acoB (243 actp.4.).

Tabnuua 2

Bun paGotsr

TpynoeMkocTb
(B akaj.gacax/acTp.4.)
Ounast popma 0OyueHust

OO0masi TPy10€eMKOCTh 324/243
KonTakTHas padora ¢ 66/49.5
npenoaasarTejieM

Jlexuuu 30/22,5

[IpakTrHueckue 3aHsATUs 34/25,5
CamocTosiTe/ibHasi padoTa 231/173,25
Koutpoin 27/20,25
KoHncyabranuu 2/1,5

(I)OpMLI TCKYIICTO KOHTPOJIA

YCTHBIN ONPOC/KOHTPOJIbHASA paboTa/TeCTUPOBAHHE

®opma nNpoMeKyTOYHOMI
arrecrauuu

3a4€T, JK3aMEH

Bun paboter

TpynoemkocTsb
(B akam.gacax/acTp.d.)
3aouHas popma oOydeHUs

OO0miasi TPy10€eMKOCTh 324/243
KonTakTHas padora ¢ 34/25.5
npenoaaBareieM

Jlexumu 16/12

[IpakTHueckue 3aHATHS 16/12
CamocTrosiTe/ibHasi padoTa 277/207,75
KonTpoJas 13/9,75
KoncyabTanum 2/1,5

@OpMBI TEKYILETO KOHTPOJISA

YCTHBIN OMPOC/KOHTPOJIbHAS pab0Ta/TeCTUPOBAHHE

®opma NpoMeKyYTOYHOMN
arrecrauuu

3a4€T, JIK3aMCECH

KonnuecTtBo akaeMHYecKMX YacoB, BBIJCICHHBIX Ha KOHTaKTHYK paboTy ¢
npenoaaBaTesieM Jijisi o9Hor (Gopmbl 00yuenus, 130 ak. 4acoB: JEKIIMOHHBIE 3aHATHS — 64 ak. 4.,
MpaKkTUYECKHe 3aHATUA — 64 ak. 4., KOHCYJNbTalMs K HSK3aMEHy COCTaBliIeT — 2 ak.yaca.
CamocrositenpHast pabota coctaBisieT 158 ak. yacoB. KonTpons — 36 ak. 9acos.

KonnuecTtBo akaleMHYecKMX 4YacoB, BBIJCICHHBIX Ha KOHTaKTHYK paboTy ¢
MpenoaaBaTesieM JJIsl 3a09HO0M (OpMBbI 00yUeHHs, COCTaBIsAeT 34 aK. yaca: JICKIIMOHHBIC 3aHATHS
— 16 ak. 4., mpakTHuecKue 3aHATHS — 16 ak. 4., KOHCyJbTallMs K 3K3aMeHy — 2 ak.yaca.
CamocrosTenbHas pabota coctasisiet 277 ak. yacoB. Kontpons — 13 ak. yacos.



dopma NpPOMEKYTOUHON aTTECTALUU — 3a4ET, DK3aMEH.

VyeOnas aucuumiauHa b1.0.03 «OkxoHoMeTrpuka (MpoABUHYTHIM YpoBeHb)» (1 Kypc
oyHOM (opMbl 0Oy4YeHMs) OTHOCHTCA K O0Os3aTeNbHBIM JUCHUIUIMHAM ©0a30BOM 4acTH
HaIpaBlieHUs! TOArOoTOBKHU (YpoBeHb MaructpaTypsl) 38.04.01 «OxoHOMUKaY.

«BxogHbIMU» N1 €€ OCBOEHUS SBISIOTCS 3HAHMSA, YMEHHS M HaBBIKH, I1OJy4YCHHBIE
00yJaronuMuCs B TIPOIIECCe U3YUCHUS TaKUX MUCHUIUIAH Kak «Mukposkonomuka» (b1.0.01, 1
Kypc), «Maxkposkonomuka» (b1.0.02, 1 kypc), uTo obecnedrBaeT YCIEIIHOE OCBOCHUE
npoeccHoHaNbHBIX KOMIIETEHIMH. 3HAHUSA, YMEHUS U HaBBIKHM, MOJYYEHHbIE NMPU HU3YUCHHUH
JTMCUUIUIMHBI, UCTIONB3YIOTCA CTYACHTAaMH NPU BBINOJHEHUU BBIMTYCKHBIX KBAIM(UKAIIMOHHBIX
paboT (MarucCTEpPCKUX TUCCEPTAINil), @ TAKXKE B JATBHEHUINICH MPAKTUUECKOU IEeATeTLHOCTH.

JlucuumiumHa ~ MOXET — PEaluM30BBIBAaTBCS € IPUMEHEHHWEM  JTUCTaHIIMOHHBIX
oOpa3zoBarenbHbIX TexHONOTUH (nanee — JJOT).

JlocTyn K cucTeMe IUCTAaHIMOHHBIX O00pa30oBaTEIbHBIX TEXHOJIOTUH OCYIIECTBISACTCS
KOKIbIM  OOyYaromuMCs  CaMOCTOSITEIBHO € JIIO0OTO  YCTpOMCTBAa Ha  ToOpTale:
https://lms.ranepa.ru.

[lapons ¥ JOTMH K JUYHOMY KaOWHETy / MpOQHII0 TMPEAOCTaBIsIeTCS CTYACHTY B
JIEKaHaTe.

Bce ¢opmbl Tekymiero KOHTpoJis, MPOBOAUMBIE B CHCTEME TUCTAHIIMOHHOTO O0y4YeHus,
OLIEHUBAIOTCS B CHCTEME JUCTAaHLIMOHHOrO o0ydeHus. JlocTyn K BUIEO U MaTepHajaMm JIEKIUH
MIPEIOCTABIIAETCS B TeUeHUE Bcero cemecrpa. JlocTyn K KaxJaoMmy BUIy pabOT M KOJIMYECTBO
MIONBITOK HA BBINOJHEHUE 3aJaHUs IPENOCTABISIETCS HA OrPAHUYEHHOE BPEMS COIVIACHO
periiaMeHTy AuCIHUIUTHHBL, omyOonukoBanHoMy B CJI1O. IlpemonaBarens — OIlEHWBAET
BBITIOJIHEHHBIE O0yyaromuMcsi paboTel He mo3aHee 10 pabounx aHEH mocjae OKOHYAaHHUS CpOKa
BBITIOJTHEHMS.

3.Coaep:xxaHue M CTPYKTYPA JMCUMILIUHBI

3.1. Cmpykmypa oucyuniunsl
Ounasn popma odyuenusn

Ne n/m HaumeHoBaHue TeM O0beM IMCHUILIHHBI, Yac. ®opma
(pa3neoB), Bcero KonTakTHas pa6ora odyyaromuxcsi ¢ | CP TeKylIero
npemnoaaBaTejieM KOHTPOJIS
M0 BHIAM Y4YeOHBIX 3aHATHH ycneBaeMocTu**,
NPOMEKYTOYHOM
JUAOT | JIPIOT | IB/JIOT | KCP aTTecTaluu
%

Tema 1 Perpeccronnsrit
aHaIu3. [Tapras
JIMHCHHAS
pEerpeccuoHHas MOJEIIb. 28 2 - 2 24 VO, T, K, CP
MeTton ~ HaUMEHBIIHUX
KBaJ[PaTOB.
DHIOreHHOCTh

Tema 2 [TonyueHnre TOYEUHBIX U VO, T, K, CP
WHTEPBAIBHBIX OIICHOK.
CsoiicTBa OLIEHOK 28 2 - 2 24
MHK. Mopenun
TaHEJTbHBIX JaHHBIX.

Tema 3 IlokazaTenn  kadecTBa YO, T, K, CP
perpeccum.
I'etepockenacTHIHOCTH 28 2 - 2 24
u ABTOKOPPEIISIIHS
OIIHOOK.

Tema 4 OCHOBHBIC 30 6 - 4 20 VO, T, K, CP
PETrPECCHOHHBIC



https://lms.ranepa.ru/

monenu. HenuHeiliHbie

MOJICITH u X
nuHeapusauus. Henuneit
HBIC MOJCITH
BPEMEHHBIX PAIOB.

Mognenn  BpeMEHHBIX
pAOOB € YCIOBHOH
reTepOCKEIaCTUIHOCTh
10.

Tema 5 Monenb
MHO>KECTBECHHOMI
JIMHEHHOW  perpeccuu.
O6o06mennpii  MHK.
DUKTHBHEIC
nepeMeHHele.  Monenu
MIPOTHO3UPOBAHUS
0aHKpOTCTBA.

30

22

YO, T, K, CP

IIpomeskyTouHas aTrecTanus

3auer

Hroro 3a 1 cemectp

144/108

14/10,5

16/12

114
/85,

Tema 6 JIlunelinpie
PErpecCHOHHBIC MOICIH
c HECKOJIbKUMU
nepeMeHHbIMU. Monenu
CTaIlHOHAPHBIX i
HECTaIlMOHAPHBIX
BPEMEHHBIX PAIOB.
MeTtonomorus
BeKTOpHBIX
aBtoperpeccuii (VAR).

38

30

YO, K, CP

Tema 7 Cucremsl JIMHENHBIX
OJTHOBPEMEHHBIX
ypaBHEHHH
perpeccun.OueHka
CHUCTEM YPaBHEHUH.
IIpyunHHOCTH 5
OyrouHast HK30TEHHOCTb.
Mopenn  ¢uHaHCOBOTO
pBIHKA.

37

29

YO, CP

Tema 8 AanTUBHBIE METOIBI
aHaJIM3a BPEeMEHHBIX
psanoB. Monenu
aBTOPErPEeCCUu —
CKOJIB3SIIIETO CPEAHETO.
IIporno3upoBanue 1o
mozeinsm ARMA,
ARIMA .batiecoBckuii
nonaxon. Beegenue B
¢unpTp Kanmana
BaiiecoBckue VAR.

38

30

YO, K, CP

Tema 9 Huknugeckas
COCTaBJISIIOLIAsI
BPEMEHHBIX PSIOB.
Monenn
MPOTHO3UPOBAHUS
cIpoca Ha ToBap.
JpoOHo-
MHTETPUPOBAHHBIC
psnsl. Henuuelinele
npeoOpa3oBaHus U
€IMHUYHBIC KOPHH.

38

28

YO, K, CP




Ce30HHbIC CIMHUYHBIC
kopHu. IIpakTuueckue
BOIIPOCHI
KOMHTETPAIIHOHHOT O
aHanmM3a
HECTaIlMOHAPHBIX
BPEMEHHBIX PSIOB.
JluHaMu4ecKui MeTo
HaWMEHBIIINX
KBaJIpaToB

Koncynpranus

2/1,5

HpOMe?KyTO‘IHaﬂ arTrecranus

27/20,25

OK3aMCH

Hroro 3a 2 cemecTp

180/135

16

18

117

Bcero:

324/243

30/22,5

34/25,5

231

n7

32
5

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

3aounan ¢hopma odyuenun

Ne n/m

HaumeHoBaHue Tem
(pa3neJioB),

O0beM IMCHUILIHHBI, Yac.

Bcero

KonTakTHas pa6oTa o0yyamommxcs ¢
npenogaBarteieM
110 BUAAM Y4eOHBIX 3aHATHI

JUIOT

JIP/IOT

M3/I0T

KCP

*

CP

Dopma
TeKyLIero
KOHTPOJISt

ycneBaeMocTu**,
NPOMEKYTOYHOM
aTTecTanun

Tema 1

Perpeccuonnsiii
aHaJN3.
JTUHEeHast
perpeccuoHHasi MOJIENb.
MeroJy ~ HaMMEHBIIHNX
KBaJ[paTOB.DHJOT€HHOC
Tb

[Tapnas

28

24

VO, T, K, CP

Tema 2

[TonyueHnre TOYEUHBIX U
WHTEPBAIBHBIX OIICHOK.
CsoiicTBa OLIEHOK
MHK. Mopenun
TaHEIbHBIX JAHHBIX.

28

26

YO, T, K, CP

Tema 3

Iloka3zarenun kadecTBa
perpeccum.
T'erepockenacTuaHOCTD
u ABTOKOPPEIISIIHS
OIIHOOK.

28

26

Tema 4

OcHOBHBIE
pPEerpeccuoHHbIE
Mmonenu. HenuHelHbie
MOJICITH u X
nuHeapuzanus. Henunei
HBIC MOJCITH
BPEMEHHBIX PAIOB.
Monaenn BPEMEHHBIX
pAIOB € YCIOBHOW
TeTepOCKEJACTUYHOCTD
10.

28

24

VO, T, K, CP

Tema 5

Monaenb
MHO>XE€CTBEHHOM

28

24




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

HpOMe?KyTO‘IHaﬂ aTrrecranus

4/3

3auer

Hroro 3a 1 cemecTp

144/108

8/6

8/6

124
/93

Tema 6

JInHeliHbIe
perpecCHOHHBIC MOACTH
c HECKOJBKUMHU
nepeMeHHBIMHA. Moaemnu
CTaIlMOHAPHBIX i
HECTAIHOHAPHBIX
BPEMEHHBIX PAIOB.
MeTtonomorus
BEKTOPHBIX
aBToperpeccuii (VAR).

42

38

¥O, K, CP

Tema 7

CucrtemMbl  JIMHEHHBIX
OJTHOBPEMEHHBIX
YPAaBHEHUM PETPECCHUH.
Orenka CHCTEM
YPaBHEHUH.
IIpuunHHOCTH u
6509HAsT HK30TEHHOCTD.
Monemn ¢uHanCcOBOTO
PBIHKA.

42

38

YO, K, CP

Tema 8

AanTUBHEIE METOIBI
aHamM3a BPEeMEHHBIX
psnoB. Monenu
aBTOPETPECCUH —
CKOJTB3AIIETO CPETHETO.
IIporaosupoBanue Mo
mozersiMm ARMA,
ARIMA .BaiiecoBckuii
noaxon. Beeaenue B
unsTp Kammana
BaiiecoBckne VAR.

42

38

YO, K, CP

Tema 9

Huknuyeckast
COCTaBIISIOMIAS
BPEMEHHBIX PSIOB.
Mopenu
MIPOTHO3UPOBAHUS
CIpoca Ha TOBap.
HpobHo-
MHTETpUPOBAaHHEBIE
psnsl. Henuuelineie
npeoOpa3oBaHus U
€JIMHUYHbIE KOPHHU.
Ce30HHbIE €TMHUYHbBIE
kopHu. IIpakTuueckue
BOIPOCHI
KOMHTETPAIlHOHHOT O
aHanmm3a
HECTaIlMOHAPHBIX
BPEMEHHBIX PSIOB.
Junamudeckuii MeTos
HAMMECHBIIIHX
KBaJIpaToB

43

39

Koncynpranus

2/1,5




IIpoMeskyTOYHAS aTTeCTALMA 9/6,75 IK3aMeH

Hroro 3a 2 cemecTp 153

/11

180/135 8/6 8/6 47

Bceero: | 324/243 16/12 - 16/12 277

/20

1,7
5

*KCP 6 00bem Oucyuniunsl He 6X00um.
**VO — yemuwitt onpoc, T — mecmupoganue, CP — 3adanus 01 camocmosmenvrou pabomel. K - keiic

3.2. Cooepircanue oucuyuniunsl

Tema 1. Perpeccuonnsbiii anaau3. IlapHasi JuHeliHasi perpeccMOHHast Mojeab. Meron
HANMEHbIINX KBA/IPaTOB. JHIO0Ir¢eHHOCTH

[Ipeamer m 3amaum SKOHOMETpUKH. Kpyr BOIpOCOB, OXBAaTBIBAEMBIM KypCOM SKOHOMETPHKHU.
Otnuuue 3agad  ONTHMHU3ALMU M CTaTUCTHYECKUX (SKCIEPUMEHTAJbHBIX) H3MEpPEHUH B
9KOHOMUKE. OCHOBHBIE METO/bI, UCIIOJIb3YEMbIE B SKOHOMETPHUKE, IPUMEPHI UX MPAKTUYECKOTO
npuMeHeHus. Cratuctudeckass M KOPpEJSLMOHHAs 3aBUCHUMOCTb MEXIYy CIy4alHBIMU
BeJMYMHaMU. JIMHeHHas perpecCMOHHas MOJENb B Cily4ae JABYX IepeMeHHbIX. llonsaTue
CIIy4aiiHOHM BEJIWYMHBI, IPUMEPHI CIIyYalHbIX BEJIMYUH B 3KOHOMUKE. OTINYHME CTATUCTUYECKON
U KOPPEJSLUMOHHOM 3aBUCUMOCTEH. YCIOBHOE MaTeMaTHYecKoe OXHJIaHue U (QYHKIUSL
perpeccun. JluHeliHas W HenMHEWHas perpeccHMoHHble Moaenu. KoapdHuuueHT Koppemsiuu.
OT100p OOBACHAIOIIMX TEPEMEHHBIX JUIS cilydyailHOM BenuuuHbl. Crnenudukanus MOJENH.
IIpumeneHne MeTOAa HAUMMEHBIIMX KBAApaTOB JJs OLEHKU IapaMETPOB PETPECCHOHHOU
MOJEIIN.

Tema 2. IlojyyeHue TO4YEeYHBIX M HMHTEPBAJBbHBIX oLeHOK. CpoiictBa onenoxk MHK.
Mopaenu naHeJIbHbIX JAHHBIX.

[TonydyeHue TOYEUHBIX W HHTEPBAJIBHBIX OLICHOK CIy4YailHOM BEJIWYMHBI 110 YPABHEHHIO
perpeccun. IloHSATUS TOYEUHOW M MHTEPBAIBHOM OLEHOK Ciy4yalHOW BenuuuHbl. OLEeHKa
IPYNIOBON CpeIHEH W OIEHKAa WHAWBHUIYaJbHbIX 3HAuY€HUH. JloBepuTElIbHas BEPOSTHOCTh WU
JOBEpUTENIbHBIA HMHTepBall. OLEeHKa JucHepcuil s mapamMeTpoB ypaBHEHHUs perpeccuu. T-
pactipenenenne CThIOJIGHTa W YHCJIO CTeneHed cBOoOonbl. HecmerieHHBbIE, COCTOSITEIIBHBIC U
sddextuBnbie oneHku. Teopema ["aycca — MapkoBa. O0beM BBIOOPKH U TOYHOCTH OLICHOK.

Tema 3. Iloka3arenu kadecTBa perpeccuu. I'eTepockefacTHYHOCTD U aBTOKOPPeEIALHA
OLIHOOK.

ITpoBepka 3HaunMocTH ypaBHeHus: perpeccuu. Koaddunuent nerepmunanuu. Cayyan Hanuuus
TreTEePOCKETAaCTUYHOCTH M aBTOKOppensanuu omuOok. I[IpoBepka 3HAYMMOCTH JMHEHHOTO
YPaBHEHUSI PErpecCMd HAa OCHOBE aHalM3a pPacHpelNelieHUs 4YYBCTBUTEIBHOCTH CIy4alHOMN
BEJIMYMHBI K (akTopy (mapameTpy) ypaBHEHHUS perpeccud. IIOHATUS FOMOCKEJACTUYHOCTU U
rerepockefacTuuHocTd. [loHsATHE aBTOKOppeNnsuMd OHIMOOK BO  BPEMEHHBIX  psax.
ABTOKOppENALUOHHAS (PYHKIIHSL.

Tema 4. OcHoBHBbIe perpeccuoHHbIe Mojeau. HeqmHeliHble MoJe I M MX JHHeapu3anus.
HenuueitHble MoaeH BpeMEHHBIX psaaoB. Moaeau BpeMEHHBIX PHAJOB € YCJI0OBHOH
reTepoCcKeNaCTUYHOCTBIO.

IIpocreiile mapHbIE JMHEHHBIE PErPECCUOHHBIE MOJECIN: MOJEIb 3aBUCUMOCTH CIIpPOCa OT
J0X0J1a, PpIHOYHAs MOJeNb. Mozenb 3aBUCUMOCTH CIIPOCA HAa TOBAp OT CPEJHETO NOXOJAa CEMBH.
[IpeoOpa3oBaHue NEPEeMEHHBIX JJs NPUBEACHUS HETUHEHHOW SKOHOMHYECKOM Mojaenu K
nuHeiHoi perpeccun. KpuBas Ourens. OueHka mapameTpoB B ypaBHeHuUH OHrens. [lonstue
JOXOJTHOCTH PBIHOYHOIrO MHJEeKca. [Ipumepbl ppIHOYHBIX MHIEKCOB. 3aBUCUMOCTH JOXOIHOCTH
LEHHOW OyMaru OT PBIHOYHOIO HMHJEKca. ATpecCHUBHbIE U OOOPOHHUTENbHBIE LIEHHBIE OyMmaru.
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Henunelinple perpeccuoHHble Mojenu. HenuHelHble MO perpeccopaM M HENMHEWHBIE IO
napaMeTpam MOJEIH.

Tema 5. Mopenb MHo:kecTBeHHOW JuHeiiHOW perpeccuu. O0600mennblii MHK.
PuKTHBHBIE NepeMeHHbIe. Moae/ M NTPOrHO3UPOBAaHUA 0AHKPOTCTBA.

Monens MHOKECTBEHHOM JInHeHHOM perpeccun. Koadduument nerepmunanvu. GUkTHBHBIE
nepeMeHHble. Hannumne HeckoMbKuX (hakTopoB B ypaBHEHHH perpeccun. O6o01ienne napHon
JIMHENHOM PErpecCCUOHHON MOJIENIM Ha CIIydail MHOXKECTBEHHOM PErPECCUU Ha OCHOBE METO/A
HaMMEHBIIMX KBaApaToB. MaTpuiia koBapuauuii. MaTpuuHas ¢popma 3aricu ypaBHEHUs
MHO>KE€CTBEHHOMU JIMHEHOM perpeccun. Teopema ['aycca — MapkoBa. AHAJIN3 BapUalluu
3aBUCUMON nepeMeHHoM B perpeccun. Koaddunment gerepmunarn. O6001IIeHHBIH METOA
HaWMEHBIINX KBaApaToB. Teopema AliTkeHa. JlocTymHBIN 0000IIIEHHBIN METO] HAUMEHBIITUX
KBaJIpaToB.

Tema 6. JluHeiiHble perpecCMOHHbIE MOJEJH C HECKOJbKHMMM NepeMeHHbIMH. Moaenu
CTAMOHAPHBIX M HECTAUMOHAPHBIX BpeMEHHBbIX PsA0B. MeT010/I0THI BEKTOPHBIX
aBroperpeccuii (VAR).

JlunHeiiHble perpeccHoHHbIE MOJIENIM C HECKOJIbKUMHU NepeMeHHbIMH: Mojaens Ko60a — Jlyrinaca,
MOJIETIb PBIHKA HEIBMKMMOCTH B TOpOJ€.3aBUCUMOCTh BaJOBOIO BBINYCKa MPOAYKLHU OT
00BEMOB  MPOU3BOJCTBEHHBIX (POHAOB U Tpyjao3arpar (MPOM3BOACTBEHHAs (YHKIUSA).
Jlorapudpmuueckass monens Ko66a — Jyrmaca. Mogens (opMupoBaHMsS 1I€H Ha BTOPUYHOE
xwibe B Cankr—IlerepOypre. OcHOBHblE (DAKTOPBI, OMpENESIONIMEe IE€Hbl Ha JKUIIbE.
CocraBieHnue BHIOOpOYHbIX Ta0nuil. CTallMOHAPHBIN U HECTAIIMOHAPHBIN BpeMeHHbIE psifbl. TecT
Juku — @ymnepa. Cratuctuka Jlapbuna — VYorcona. TpeHn U ce30HHAas KOMIIOHEHTa
BpeMEHHOro psana. MaeHTudukanus BpeMEHHOrO psa. ABTOpPErpecCHOHHas Mojelb. Mojenb
ckomp3sien cpenneil. Monenn ARMA u ARIMA.

Tema 7. Cucrembl JMHENHBIX OJHOBPEMEHHbIX YpaBHeHUHl perpeccuu. OueHKa cucreM
ypaBHeHuii. [IppunHHOCTD 1 0/109HAsA IK30reHHOCTh. Mopaenu puHAHCOBOrO pbIHKA.
Cucrembl JMHEHHBIX OJHOBPEMEHHBIX PETPECCHOHHBIX ypaBHeHUM. (CHcrema ypaBHEHHU
OJTHOBPEMEHHOTro (hOpPMUPOBaHMUS CHpoca U NpeanoxeHus. KocBeHHBIH MeTO] HaMMEHBIINX
kBazpatoB. [Ipusenennas gopma CJIOY. Henaentuduurpyembie 1 cBepXuAeHTUDULIUPYEMBIE
napameTpsl. JIByxmaroebii u TpexmaroBeli MHK. JluHeliHple perpeccMOHHBIE MOJENH
¢uHaHCOBOTO phIHKA. JloX0IHOCTD, MOpThens eHHbIX Oymar. OueHka pucka noptdens eHHbIX
Oymar, nuBepcu¢ukanus noprens. Ilonstue kacarenbHoro mnoptdens.OCHOBHbBIE THIIBI
HeHHbIX Oymar. IIoHSATHS CTOMMOCTH, TUBUIEHTOB U JIOXOJHOCTH LIEHHOW Oymaru. DakTophl,
BIMSIIONIME HA JTOXOAHOCTh. OKumaemasi 10XOJAHOCTh U PUCK LIeHHOW Oymaru. @opMmupoBaHue
ONTUMAJIBHOIO MOPTQEis LIEHHbIX OyMar Ha OCHOBE MPHUHIIMIIA MUHUMAaJIbHOTO pucka. [lonsaTus
JOMyCTUMOTO U 3P PeKTUBHOrO MHOXecTB. DOpMUPOBaAHUE ONTHMAIBHOTO MOPTQENs LEHHBIX
OyMar npu HaJIWYUH BO3MOXHOCTH OE3PHUCKOBOTO MPEIOCTABICHUS U TMOJY4YEHHs 3aiiMOB.
KacatenpHblit mopTdens 1neHHbIX Oymar. Mojaenb 3aBUCUMOCTH JI0XOHOCTH LIEHHON OyMaru ot
JIOXOJTHOCTH KacaTeabHOro moprtdens. BrlsiBieHre HeBEepHO OLEHEHHBIX OyMmMar B CHUTyallud
HecOaTaHCUPOBAHHOTO PHIHKA.

Tema 8. AnanTuBHBIC MeTOAbI AHAJIHM32 BPEeMEHHBIX PsA10B. Moe/in aBTOperpeccuu —
cKoJIb3siero cpeanero. lipornosupoBanne mo moaeasaim 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 pIJAOB U HUX uAeHTU(UKauus. Mojaenb aBTOperpeccuu -
MIPOMHTETPUPOBAHHOTO cKomb3simero cpeanero (APIICC (p, q, k) — mogens (ARIMA)). Moaenu
PSAIOB, COJIEPKALINX CE30HHYIO KOMITOHEHTY.
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Tema 9. Ilukanyeckasi COCTABJIAIONIAA BPeMEHHbIX psiAoB. Moaean NporHo3upoBaHus
crpoca Ha ToBap. /IpoOHo-uHTerpupoBanHbie psiabl. HeqinHelinble npeodpa3oBanus U
elMHUYHbIe KOPHH. Ce30HHbIC eANHNYHBbIe KOPpHH. [IpakTHYecKkne BONPoChl
KOMHTErpallMOHHOT0 AaHAJIN3a HeCTALIMOHAPHBIX BpeMEHHbIX PsiA0B. JuHAMHYeCKu i
MeTOoJ HAaMMeHbIINX KBA/IPaToOB

'apmonnueckass cocTaBisiomias BpeMeHHOro psnga. [locTtpoenne Mojenu  Ce30HHOM
cocraBistonieil. Mcnonws3zoBanne psna @ypee. ChoekTporpamMmma U IepHOJOrpamma.
CnexktpanbHoe OKHO TbhIOKM. AJJAWTUBHAS W MYJbTHUIUIMKATUBHAS CE30HHOCTh. TpeHI-
uukinnueckas —cocraBisiromas  psga.  Meron  Census I, Census II.  Hcnonb3oBanue
CTaTUCTUYECKUX MAKETOB IIPH ONPEICICHUH CE30HHOW COCTABIISIOIICH.

4. MaTtepuaJjibl TeKyllero KOHTPOJISl yCIeBAeMOCTH 00y4aOIIMXCH U
(oH OLIEHOYHBIX CPEACTB MPOMEKYTOYHOM aTTECTALMHU N0 JAMCLHUILINHE

4.1. B xone peanuzanuy aucuunianibl 51.0.03 «9koHOMeTpHKa» HMCHOJIB3YIOTCH
cjaeylolie MeTo/Abl TEKYLero KOHTPOJIsl yCIIeBaeMOCTH 00y4aloIuXCs:

— [OpH OTpOBCACHUN 3aHATHI JICKITMOHHOI'O THUIIA: yCTHBIﬁ OIIpoC;

— MPY MPOBEJICHUU 3aHATUIA CEMUHAPCKOT0 TUIIA: YCTHBIM OMPOC, KEIC, TECTUPOBAHHUE;

- IIpU KOHTPOJIE CAMOCTOSITENIbHON paOOTHI CTYACHTOB: IMPOBEPKA CAMOCTOSITEIbHBIX PA0OT.

Ha 3ansatusix nns pelieHdss BOCIUTATENbHBIX M y4eOHBIX 3alad MPUMEHSIIOTCS

creayronme GpopMbl HHTEPAKTUBHOM pabOTHI: AMAJIOr0-IUCKYCCHOHHOE O0CYXIIEHHE MpodIieM,
IIOMCKOBBIN METOJI, HCCIICAOBATEILCKII METO/I.

Tema (pa3aen) MeToabl TeKylIero KOHTPOJIA
yCIIeBaeMOCTH
O4Ho0/3204HO
Tema 1 Perpeccuonnsiii ananus. [lapHas nuHenHast
perpeccuoHHas MOAeNb. MeTo HauMEHbIIUX VO, T, K, CP/ YO, T, K, CP
KBaIpaTOB. DHJIOT€HHOCTh
Tema 2 [Tonydyenue TOUeUHBIX U VO, T,K, CP/ VO, T, K, CP

MHTEpBaJIbHBIX OlleHOK. CBolicTBa oneHok MHK.
Monenu maHeIbHBIX JAaHHBIX

Tema 3 Iloka3arenu kayecTBa perpecCHH. vO, T, K, CP/-
I'eTepocKenacTUYHOCTD U aBTOKOPPEIIALHS

OLIHOOK.

Tema 4 OCHOBHBIE pETPECCHOHHBIE MOJICIIH. YO, T,K, CP/ YO, T, K, CP

HenuHeitHble MOCIHN U UX

nuHeapu3anysa. HenmHelHbIe MOIeTN BpEMEHHBIX
pAnoB. Mojien BpeMEHHBIX PSIIOB C YCIOBHOM
reTePOCKETACTUYHOCTHIO.

Tema 5SMojenb MHOXECTBEHHON JTMHEHHOM
perpeccun. O6061mennbsii MHK. GukTUBHbIE YO, T, K, CP/-
nepeMeHHble. Moienu mporHO3uPOBaHUS
OaHKPOTCTBA.

Tema 6 JIuneiiHble perpecCUOHHBIE MOJIEIH C
HECKOJIBKMMM IIepeMEHHBIMU. Mozenn
CTallMOHAPHBIX U HECTALIHOHAPHBIX BPEMEHHBIX YO, K, CP/ YO, K, CP
psnoB. MeTono10rust BEKTOPHBIX aBTOPErpeccuil
(VAR).

Tema 7Cuctembl TMHEWHBIX OJTHOBPEMEHHBIX
ypaBHeHU# perpeccuu.O1eHKa CUCTEM YPaBHEHUM.
[IpuunHHOCTD U 6JI0YHAsA SK30T€HHOCTh. Mozenu

(MHAHCOBOTO PHIHKA. YO, CP/ YO, K, CP

12




Tema 8 AmaniTUBHBIE METOIBI aHAIN3A

Tema 8 AnanTuBHBIE METO/IbI aHATIU3a BPEMEHHBIX VO, K, CP/ VO, K, CP

psanoB. Mojienu aBTOpErpeccuu — CKOJIB3SIIIET0
cpeanero. [IpornozupoBanue 1o moaensiMm ARMA,
ARIMA .baiiecoBckuii moaxos. Beeaenue B GunbTp

Kanmana
baiiecoBckue VAR.
Tema 9 Iuknn4deckas cocTaBIsSIOIIAS

BPEMEHHBIX PsI0B. MoJ1e1 MPOrHO3UPOBAHUS
cnpoca Ha ToBap. J[poOHO-UHTErpUPOBAHHBIE PSIBL.

Hennuetiusie mpeoOpa3oBaHis U € [TMHUYHBIE
peodp I VO, K, CP/-

KOpHU. Ce30HHbIE €AMHUYHBIE KOPHHU.
[IpakTryeckue BONMpPOCHl KOUHTETPALIMOHHOTO
aHaJIM3a HECTAllMOHAPHBIX BPEMEHHBIX PSAIOB.
JlMHaMn4YeCcKknil METOJ HAMMEHBIIUX KBaJAPATOB

b s

4.2. Mamepuanvl meKyuje2o KOHRmMpOA ycneeaemocmu
Tunoevte oyenounvie mamepuanvt no memam 1-9

TecToBrIe 3amaHus.

3agaHus A1 CaMOCTOSITEIbHOU PaOOTHI.
Keiickrl.

Bomnpocs! 1uist yetHOTO omnpoca.

3aoanua ona camocmoamenvHoli padomaol

3aoanue 1.

1. Pacckaxute 0 MeTOJaX MOCTPOCHUS MOJISNICH U CICIU(PUKAIINYA €€ CUCTEeMAaTUYeCKON YacTH.

2. UYrto Takoe MYJIbTHKOJUIMHEApHOCTh. Kakue MeTonsl oOHapyKeHUS MYIbTHKOIIIHHEAPHOCTH
Br1 3HaeTe?

3. Kak npoucxoauT olieHKa mapaMeTpoB MOJIETEH U UX JUATHOCTUKA ?

4. Kakum 00pa3oM B MOJIEIH HCIOIB3YIOTCS Ka4YECTBEHHBIE O0BSCHSIOIINE ITepeMEHHbIC?

5. Kak mpomcxomuTt cenexknmsi Mojeneii W BBIOOP MOJCIM C ONTHUMAIBHOW KoMOWHArmen
MPEAUKTOPOB?

6. Cdopmynupyiire npeanocsurku MHK.

3aoanue 2.

1. B uem cyTh MeTO/a TJTaBHBIX KOMIIOHEHT U KOT/Ia OH ITPUMEHSCTCS?
2. Kak mpoucxoaut BbIOOpP KOJUYECTBA TIIABHBIX KOMIIOHEHT?
3. Kak npou3BOIUTCS OlEHKA YPOBHs HH)OPMATHBHOCTH TITaBHBIX KOMITOHEHT?

3aoanue 3.

1. Kakue 2KOHOMHYECKHME 3aJauyd, OSKOHOMETPHUYECKOE MOJAEIMPOBAHUE  KOTOPBIX
MIpEeAnoaraeT MpUMEHEHHE MOJIENEN C TUCKPETHON 3aBUCUMOM IEPEMEHHON?

2. Kaxkoii MeTos UCHOoJIB3yeTCs sl OLICHKH MapaMeTpOB Mojieiel OMHApHOTO BhIOOpaA?

3. KakoBbI HEJOCTATKH JIMNHEHHON BEPOATHOCTHOW MOJIEIIH?

4. Ha yeM OCHOBaH TECT OTHOIIECHUS MPaBA0Noa00Hs?

3aoanue 4.

1.Kakue naHublie SIBISIOTCS NaHEIbHBIMU?
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2.B 4eM CcyIHOCTh METOAA B3SATUS Pa3HOCTEN?

3.Kakue Mozie MpUMEHSIOTCS AJIsl aHAJIN3a MaHEeIbHbIX JTaHHBIX?

4.Kak mpou3BOJAT OLIECHUBAHUE TAPAMETPOB MOJIENU ¢ (PUKCHPOBaHHBIMU d(hhexkTamu?
5.KakoBa posib HHCTPYMEHTAJIbHBIX IEPEMEHHBIX B OLIECHUBAHUH MOJEJIEH M0 aHEeIbHBIM

aHHBIM?

Bonpocwt ona ycmnozo onpoca (npumepui)

Voo bs

10.
11.
12.
13.
14.
15.

16.
17.
18.
19.
20.

21

28.
29.
30.

IIpeamer u 3aga4u SKOHOMETPUKHU.

Kpyr BonpocoB, 0xBaTbIBaeMbIil KypCOM SKOHOMETPHKH.

Otnuune 3agad  ONTHMHU3ANMH M CTAaTUCTHYECKHX (DKCIIEPUMEHTAIBHBIX) HW3MEpeHHH B
9KOHOMHUKE.

OCHOBHBIE METObI, UCTIOJIb3YEMbIE B 3KOHOMETPHUKE, IPUMEPHI UX IMPAKTUYECKOI'0 IPUMEHEHNU .
Cratuctuueckas 1 KOppesiiHOHHAs 3aBUCHUMOCTb MEX]Ty CTy4alHbIMU BETUUNHAMU.

JIuneiinas perpeccMOHHas MOJEIb B CITy4ae IByX MEPEMEHHBIX.

ITonsiTHE Cily4aiiHON BEJIMYMHBI, IPUMEPHI CIyYalHbIX BEIUYHUH B SKOHOMUKE.

OTin4ne CTaTHCTUYECKON M KOPPEISIIIMOHHON 3aBUCHMOCTEH.

YcnoBHOE MaTeMaTn4eckoe OKUAaHue U (PyHKIMS perpeccu.

JIluneiinas U HeNMUMHENWHAs: PErpPEeCCUOHHBIE MOJIEIH.

KoaddunuenT koppensun.

OTOOp OOBACHSIONIMX TIEPEMEHHBIX IS CITyYaliHOW BETMYUHBI.

Crienuukarust Mozienu.

IIpumeHeHne METOAa HAUMEHBIINX KBaIPAaTOB /ISl OLIEHKH [IapaMETPOB PErPeCCHOHHOIN MOIEIH.
[lomyueHue TOYEYHBIX M WHTEPBAIBHBIX OIEHOK CIIy4alHOM BENMYMHBI 10 YPaBHEHUIO
perpeccuu.

IToHsiTHSI TOUEUHON M MHTEPBAJIBHOM OIIEHOK CIIy4aiiHOM BETUYUHBI.

OreHka rpynmnoBoi cpeHel U OlleHKa HHANBUIYATbHBIX 3HAUCHUI.

JloBepuTenbHast BEPOATHOCTh U JOBEPUTEIIbHBIN HHTEPBAJL.

OreHka nucrepcui uisi mapaMeTpoB YPaBHEHHS PETPECCUH.

T- pacnpenenenue CThIOJICHTA U YUCIIO CTENEHEH CBOOOIBI.

. Hecmeriennsie, coctosiTensHbie ¥ 3(()EKTUBHBIC OIECHKH.
22.
23.
24.
25.
26.
27.

Teopema ['aycca — Mapkosa.

OO0beM BBIOOPKHU M TOUHOCTH OLIEHOK.

IIpoBepka 3HaUMMOCTH YpaBHEHUS PETPECCUN.

Koadduument nerepmunaim.

Ciy4an Hamu4us reTepoCKeIaCTUYHOCTH U aBTOKOPPEIISALIUH OIINOOK.

[IpoBepka 3HAYMMOCTH JMHEMHOIO YpaBHEHHS PErpecCMM Ha OCHOBE aHaJIN3a
pacripesielieHusi 4yBCTBUTEJIBHOCTH CIy4yailHOM BenuuuHBl K (QakTopy (mapamerpy)
YPaBHEHHUSI PETPECCHH.

IToHATHSI TOMOCKEJACTUYHOCTH U T'€TEPOCKENaCTUIHOCTH.

[TonsiTHE aBTOKOpPPENALNY OIINOOK BO BPEMEHHBIX psax.

ABTOKOppeNIALMOHHAs (QYHKLHS.

Tecmoesbie 3a0anus no oucyuniune « IKoHomempuKka (nPoOBUHYmblil ypo6eHb)» (npumepul):

3AJTAHUE Ne 1 (BbiOepuTe HECKOIBKO BapUaHTOB OTBETA)
K kiaccam 3KOHOMETPUYECKUX MOJAEIIEN OTHOCSTCS:

BAPUAHTBI OTBETOB:

1) KOppensLMOHHO — PEIrPECCUOHHBIE MOJENIN  2)  CHUCTEMbl HOPMaJIbHBIX YpaBHEHU

3) aBTOKOppENAUOHHBIC PYHKIUU 4) Mozenu BPEMEHHBIX PsIIOB

3AJTAHUE Ne 2 (BoiOepuTe BapUaHTHI COTVIACHO TEKCTY 3aJIaHUSA )
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YcTaHOBHTE COOTBETCTBHE MKy HAMMEHOBaHUAMU 3JIEMEHTOB ypaBHEHUs Y=bo+b X+e n
X OYKBEHHBIMH 0003HAYCHUSMH:
1) mapameTpsl perpeccuu
2) oObBscHsIONIas epeMeHHas
3) oOmbscHseMas IepeMeHHas
4) cnydJaifHbIe OTKIIOHECHUS

BAPUAHTHI OTBETOB:
1) Y 2)  bo, b
3 X 4) e

3AJJAHUE Ne 3 (svibepume ooun eapuanm omeema)
Kak Bnusier yBenmueHne o0bemMa BEIOOPKH Ha BETMYMHY OCTATOYHOH TUCTIEPCHH
CIIy4aiiHOM BEJINYUHbI?

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 3aJ1aHUs)
Y cTaHOBUTE COOTBETCTBUE MEXK/ly BUJJOM HEJIMHEHMHOM MOJIENM U 3aMEHO ITepeMEHHBbIX,
CBOJIAILUX €€ K JIMHEMHOW PErpeECCUN.

1. Vog+h X 4+e-X*+sz
2. V=g-X" g
3. Vg b¥. g

F:;
4. . atbh-X+z
BAPUAHTBI OTBETOB:
1) Z:}lf 2) Z=InY,0=InX
3) 7= v? 49 Z=In¥

KonTenT 0aHKa TECTOBBIX SaZIaHI/Iﬁ IO JUCHHUIIJIMHE HAXOJATCA Ha Kaq)eﬂpe O9KOHOMUKH.

Keiicol no oucyunaune «Ikonomempuka (npoosurymolii ypoeens)» (npumepbol):

Keiic 1

CocraBuTh crienUPUKAUIO MOJEIH MaKPOIKOHOMHUKH. ODKOHOMHYECKHH OOBEKT — 3aKpbITas
HaIMOHAJIbHAs SKOHOMHKA. Ee cocTosiHME B TEKYIEM NEpHOAE t ONMHUChIBAETCA NEPEMEHHBIMU: Yt —
ypoeHb BBII, Ct — moTpebnenue, It — uaBectunu, Gt — rocypapcTBeHHble pacxoabl. Tpedyertcs,
NpUMEHSIE  4YeThIpe TPUHLIWNA  CHeUU(PHUKANUUA  SKOHOMETPUYECKHX  MOJENe, COCTaBUThH
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crelM(pUKALU0 MAaKPOMOJENHU, NPU COCTABICHHUHM KOTOPOH YYeCTb CIEyIOIHe SKOHOMHUYECKHE
YTBEP)KICHUS: a) TEeKyIlee MoTpeOIeHne 00bsCHIETCS aBTOHOMHBIM ToTpediaeHueM u yposaeMm BBII
B MNpEIbIAyIIEeM IEepuoJe, BO3pacTasi BMECTE C HHMM, HO C MEHBIIEH CKOpOCTHIO; O) BeIMYMHA
WHBECTHIIMA TpsAMO TMpornopuuoHanibHa mpupocty BBII 3a mnpeamecTtByromuii nepuop; B)
rOCYJapCTBEHHBIE PACXOIbl BO3PACTAIOT C IIOCTOSHHBIM TEMIIOM poOcTa g; T) Tekyluee 3HaueHne BBII
€CTh CyMMa TeKyILIUX YPOBHEH MOTPeOIeHNs], UHBECTUIIMI U TOCYAaPCTBEHHBIX PACXOJIOB.

Keiic 2.

BEBITOTHATE OIEHKY JOXOMHOCTH KOMIAHWUU A is MOMEHTa t = 3, TIpH KOTOPOM JTOXOIHOCTH
kommanuu B mpunumaer 3nauenue X3 = 0,07. IlocTpouth MOBEpHUTEIBHBIC HHTEPBAIBI ISl OLIEHOK
CPEIHEro ¥ MHANBUAYaJbHOIO 3HAYEHUH T0XOAHOCTH.

5. OueHou4Hble cpeacTBA A/ NPOMEKYTOYHOM aTTeCTAlINU
5.1 Dk3amen/3aueT NPOBOAUTCS C IPUMEHEHUEM CJIEAYIONIUX METOI0B (CPeACTB):
[IpomexxyTouHasi arrectauusi NMpoBoAMTCS B (opme cobecenoBaHuss 1o Bompocam (2
BOIIpOCa B OujeTe).
[Ipu peanuzaiuu npomexytounoi arrectraumd B OO/JJOT Moryr OBITH HCHOJIB30BAHbI
cnenyromre GOpPMBI:
1.Yctao B JIOT - B popMe ycTHOro OoTBeTa Ha TEOPETUYECKHE BOMPOCHI U PELICHUs 3a7auu
(xetica).
2. IMucemenno B CJIO ¢ MpOKTOPUHTOM - B (pOpME MUCBMEHHOTO OTBETa Ha TEOPETUYECKUE
BOIIPOCHI U peLIeHUs 3aa4u (Keiica).
3. TectupoBanue B CJIO ¢ IpOKTOPHUHIOM.

5.2. OueHo4HbIe cpeAcTBA 1JIsl IPOMEKYTOYHOM aTTecTaluu

KommnonenT komnerenuun | IlpoMexxyTouHblil/KiI04eBOH Kpurepuii oueHnBanus
HHIMKATOP OLlCHUBAHMA

OIIK OC-3.1 IIpumensier MPOABHUHYTHIE | IHCTpYMEHTANIBHBIA ~ METOJ
Crniocoben IIPUMEHATh | UHCTPYMEHTAIbHBIE  METOIbI | DJKOHOMETPUUECKOI0 aHaIu3a
MIPOJIBUHYTHIE SKOHOMHUYECKOTO aHajIu3a IpH | IIpU penieHun
MHCTPYMEHTAJIbHBIE  METOJBI | PELICHUH HCCIIEN0BAaTENbCKUX | UCCIENOBATEIILCKON  3a7a4u
HYKOHOMMYECKOTO aHajln3a IpH | 3a1ad BbIOpaH NpaBUIbHO
PELICHUH HUCCIIEA0BATEIIbCKUX
3a1a4
OIIK OC-3.2
Cnocoben npumeHarts | [Ipumenser IIPOABUHYTHIE
MIPOJIBUHYThHIE WHCTPYMEHTAJIBHBIE  METOBI
MHCTPYMEHTAJIbHBIE  METOJbl | SKOHOMUYECKOIO aHAJIHU3a IIPU
SKOHOMHUYECKOI'O aHAJIM3a MPH | PELICHUH ITPAKTUYECKUX 3a1a4
PELICHUH NPAKTUYECKUX 3a1a4

Tunosblie o1leHOYHBIC MATEPHAJIBI IPOMEKYTOYHOM aTTeCTALMHA

Bonpocsl k 3x3ameny/3auerty

1. Ilpenmer u 3a1a4u 5KOHOMETPHUKHU.

2. @OyHKUMOHAJIbHAS, CTATUCTUYECKAs U PErpeCCHOHHAs 3aBUCUMOCTH MEKY NEPEMEHHbBIMHU.
3. OcHOBHBIE 3Tanbl )KOHOMETPUUECKOTO UCCIIEJOBAHMSL.

4. ®opmupoBanue BbIOOpPKHU. [IpocTpaHCTBEHHbIE [aHHBIE, BPEMEHHBIE Ps/bl, IMaHEJIbHbIE
JIaHHBIE.

5. BriaBienue Hanbosee cynecTBeHHbIX GpakTopoB. Koadduument koppensun.

16



6. Cneuudukamus Monend. OObscHAeMas InepeMeHHas, (aKToppl U MapaMeTpbl
perpeccuoHHOM Mozenu. XapakTepHble (YHKIIUU PErPEeCcCUu.

7. JluHeiiHble, HENMHEHHBIE MO (akTopaM M HENWHEHHble MO NapamMeTpaM ypaBHEHHS
perpeccun. CriocoObI THHEAPU3AIIHH.

8. Kilaccuueckas nuHeliHas HOpMaJIbHAsl PETPECCUOHHAsS MOJEIb.

9. T'oMOCKETaCTUYHOCTh U TE€TEPOCKENACTHYHOCTb. ABTOKOPPENALNMS BO BPEMEHHBIX pslaX.
MyIbTUKOJIIIMHEAPHOCTb.

10. [IpumeHeHne MeTo1a HAMMEHBIINX KBAJIPaTOB IS MOJYYEHHs OLEHOK MapaMeTpoB NMapHOU
PErpeECCUOHHON MOJIEIH.

11. BeiOopouHas orieHKa MmapaMeTpoB pPEerpecCHOHHON Mojenu. HecMmelieHnble, cocTosATENbHbIE
1 2QPEKTUBHBIEC OI[CHKH.

12. TloHATHE TOYEYHOTO M  HHTEPBAJIBHOTO TMPOTHO3a  OOBSCHAEMOW  MEPEeMEHHOM.
WHTepBanbHbIl MPOTHO3 CPEAHETO 3HAUEHUS M WHIUBUAYaJbHBIX 3HAUYEHUN 3aBHUCHMOM
IIEPEMEHHOM.

13. MHOX€ECTBEHHBIN pErpECCUOHHBIN aHanu3. Pacuer napaMeTpoB ypaBHEHUS PETPECCUM.

14. OneHka 3HAYMMOCTH NApaMETPOB YPaBHEHHs perpeccuu no t- kpureputo CThIOJEHTA.
TouyHOCTE ONpeneneHns napaMeTpoB.

15. Ouenka kadecTBa BOCHPOM3BEICHUS YPaBHEHHEM PETPECCHM BBHIOOPOYHBIX JIAHHBIX.

KoaddurmenTs! gerepMuHanim R’ u Radj .

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

17. IloHsiTHE PHIHOYHOTO UHJEKCA. PhIHOYHAS MOJEIb.

18. AHanu3 BTOPUYHOTO PhIHKA HEIBMKUMOCTA. OCHOBHBIE (PaKTOPHI MOJAEIIH.

19. VYpaBHeHue perpeccud NpHU HAIUYMM KAYECTBEHHO PAa3JIMYHBIX TPYHI CTATUCTUYECKUX
NaHHbIX. OUKTUBHBIE IEPEMEHHBIE.

20. ®opmupoBanue noprdens neHHbIx Oymar. Oxxkugaemasi J0XOAHOCTh U PUCK MTOPThes.

21. ®opmupoBanue mOpTdenst U3 HEKOPPETUPOBAHHBIX IEHHbIX Oymar. JluBepcudukarus
noptders.

22. ®opmupoBanue mnoprdens u3 AByX IeHHbIX Oymar. J[lomyctumoe u 3ddexTuBHOE
MHO>KECTBA.

23. ®opmupoBanue  TOpTdenas U3 MOJHOCTBIO  KOPPEIHPOBAHHBIX M MOJHOCTBHIO
aHTHKOPPEJIMPOBAHHBIX [IEHHBIX OyMar.

24. ®opmupoBanue nmoptdens u3 IByX HEHHBIX Oymar nmpu HaIM4uu odmuranmii. KacaTenbHbIi
noptdenb.

25. Tectsl mpoBepku rerepockenactudHocTd. Kputepuit Cnmpmena. Kpurepuit I'onmadenna-
Ksannra.

26. ABTOKOppeIHpOBaHHOCTh ocTaTkoB. Kpurepuii Jlapouna-Barcona.

27. Onpepenenne U KI1acCu(pUKAIKSI BPEMEHHBIX PSIOB.

28. Mopenu BpeMeHHbIX psA10B. COCTaBIISIONINE MOJIEIH PSJIOB.

29. CranmoHapHOCTh BpeMEHHBIX PsAA0B. CTallMOHAPHOCTD B Y3KOM U IIUPOKOM CMBICJIE.

30. ABTOKppensiIMOHHAasE M dYacTHas aBTOKoppensnuoHHas ¢yHkmus. Koppemorpamma.
JlarupoBanue psija.

31. Kpurepun npoBepKH CcTalMOHApHOCTH BpeMeHHoro psaa. Kpurepuit bokca-Ilupca u
JIptonnra-bokca.

32. Kpurepuu cepuil. Kpurepuii 3HakoB. MeauaHHbII KpUTEPHIL.

33. AHanuTH4YecKue MoKazaTeian TMHAMUKU. basucHble U 1enHble TOKa3aTelH.

34. Monenu aBTOperpeccuu-ckob3aiero cpeaaero. Monens ADL(p,q).

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

36. Monenu ckomb3siero cpeaaero MA(Q).

37. Monenu ARMA(p,q).

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

39. Cucrembl OJHOBPEMEHHBIX YpaBHEHUH. [IprMepbl cUCTEM OJTHOBPEMEHHBIX YPABHEHHUIA.
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40. KocBeHHBIN METOJ] HAMMEHBIINX KBaIpaTOB.

41. Ilpobrema naeHTU(HUIUPYEMOCTH YPaBHEHUN CUCTEMbI OJJHOBPEMEHHBIX YpaBHEHUH.
42. JIByX1aroBblii METOJl HAUMEHBIINX KBaJIpaTOB.

43. TpexmaroBbelii METOJ HAMMEHBIINX KBaJPaTOB.

44. Monienu nporHo3upoBaHus OAHKPOTCTBA.

45. Monenu na"HeiabHbIX TaHHBIX.

46. IIpyunHHOCTH U O6JI0YHAST YK30T'€HHOCTb.

47. Metopnosorusi BeKTopHbIX aBroperpeccuii (VAR).

48. baiiecoBckuii moaxoxa. Beenenue B punptp Kanmana

49. baitecoBckne VAR.

50. Moaenu BpeMEHHBIX PSI0B C YCIOBHOM I'€T€POCKETaCTUIHOCTHIO

51. IpoGHO-UHTETpUPOBAHHBIE PSIIbI.

52. Henuneiinple npeobpa3zoBaHus U eTUHUYHBIC KOPHHU. Ce30HHbIE €JUHUYHBIC KOPHH.
53. IIpakTyeckue BONPOCHl KOMHTETPALMOHHOIO aHAJIN3a HECTAIIMOHAPHBIX BPEMEHHBIX PSAJIOB.
54. JlnHaMU4eCKHIl METO/I HAMMEHBIIINX KBAaPAaTOB

IkaJia oneHUBaAHUA

Ha ouenky «3auTeH0» CTYJIEHT JIOJKEH MPOIEMOHCTPHPOBATH YMEHHE OPUEHTHPOBATHCS B
OCHOBHBIC TCHACHIINN PAa3BUTHA COBpeMeHHOfI SKOHOMHYECKON MBICIH U HCIIOJIB3YS OTIIMYHBIC
NpeIMETHBIE 3HaHUS, ONPEENATh HANpaBlICHUs SKOHOMUYECKOrO pa3BUTUS TOCYJapCTBa;
BJIaJIC€T KyJbTYpOH 5SKOHOMHYECKOIO MBINUIEHHS, CIMOCOOHOCTh K O0OO0OIIEHHUI0, aHalu3y,
BOCTIPUATHIO MH(OPMALMH, TIOCTAHOBKE LIEJIM M BBIOOpPY MyTeil ee JOCTHXKEHHs; CIOCOOHOCTh
TBOPUYECKU OCMBICIUBATh YU€OHBIH MaTepuall, TEMOHCTPUPYET BHICOKHI YPOBEHb MOJATOTOBKHU K
KaX/JIOMY  3aHATHIO, TIPOSBISIET  TBOPYECKYIO  AKTUBHOCTb, MOXET  yCTaHaBJIMBATh
MCXKIIPCIMETHBIC CBA3H, a4 TAKXKC H3JIaracT BBIBOABI W MPEATIOKCHUA, MMPABUIBHO OTBCYACT Ha
BCE JIOTIOJIHUTENIbHBIE BOIIPOCHI, OTBET JTOJHKEH OBITh JJOTMYHBIM M MOCIIEI0BATEIbHBIM.

Ha O CHKY «He 3auTeHo» CTYACHT HC IMPOACMOHCTPUPOBAI YMCHHUC TBOPUYCCKH OCMBICIIMBATDH
y‘-Ie6HI)II\/'I MaTcpuall, u3jaraTtb U UCMOJb30BaATh NPCIMETHBIC 3HAHUA, ITPEACTABICHHUE O IIPCIMETC
MaKpO3KOHOMUKH, MCTOAAX IMO3HAHUA, 3HAKOMCTBA C 0a30BBIMH YKOHOMHYECKHUMU KaTCropuiamMun
U MAaKpPOSKOHOMHUYCCKHMHU MOJCIISIMU. He MoOXeT WH3II0XKUTH BBIBOJIBI W IMPECATOXKUTH
PCKOMCHOAIUU. He MMPaBUJIIBHO OTBCYACT HA BCC NOIIOJHUTCIBHBIC BOIIPOCHI.

Ha onenky «OTJMYHO» CTYACHT JOJDKEH MPOJAEMOHCTPUPOBATH YMEHHE OPUEHTHPOBATHCS B
OCHOBHBIC TCHIACHINU paSBI/ITI/ISI COBpeMeHHOfI 3KOHOMI/I‘—I€CKOI>1 MBICIIN U I/ICHOJ'II)SYS[ OTJINYHBIC
MpeIMEeTHbIC 3HAHHS, OIpENeNsATh HaNpaBIECHUS HKOHOMUYECKOTO PAa3BUTHS TOCYIapCTBa;
BJIaJICeT KyJbTYpOH 5SKOHOMHYECKOIO MBINIIEHHS, CIMOCOOHOCTh K OOO0OIIEHHUI0, aHalu3y,
BOCIIPUATHIO WHGOPMAIIUH, TTOCTAHOBKE IIEJIM M BHIOOPY MyTeH ee NOCTHKEHUS; CIIOCOOHOCTH
TBOPUYECKU OCMBICIUBATh YU€OHBIH MaTepuall, IEMOHCTPUPYET BHICOKHI YPOBEHb MOJATOTOBKHU K
KOKIOMY  3aHATHIO, TMPOSIBISIET  TBOPYECKYIO  aKTUBHOCTH, MOXET  yCTaHAaBIUBAaTh
Me)KHpelIMeTHI)Ie CBA3H, a TAaKXXE€ H3Jaract BbBIBOJbI U HpelIJ'IO)KeHI/ISI, HpaBI/IJ'H)HO OTBCYACT HaA
BCE JIOTMOJIHUTENBHBIE BOMIPOCHI, OTBET JIOJKEH ObITh TIOTUYHBIM U ITOCIIEIOBATEILHBIM.

Ha ounenky «Xopomo» CTyJeHT [JOJDKEH MNPOJAEMOHCTPUPOBAaTH YMEHHE W3Jararb M
UCIIONIb30BaTh MPEIMETHbIC 3HAHUS, CHEIHalbHBIC 3HAHUS IO JAPYTUM SKOHOMHYECKUM H
0011e00pa3oBaTeIbHBIM JUCIHATITHHAM; CITOCOOHOCTH CaMOCTOATEILHO OLICHUBATh
3¢ (HEeKTUBHOCTH T€X WM MHBIX YKOHOMUYECKHUX PEUICHH; aJanTHpOBaTh yUeOHBIH MaTepuan K
KOHKPETHBIM CHUTYAIMSIM TIPH aHAJIN3¢ MaKpO3KOHOMUYECKOW IMOJIMTHKH TOCyIapcTBa. Bmecte ¢
TEM, HE BIIOJIHE MPABUIBHO OTBEUAET HA BCE JOMOTHUTENbHBIE BOMPOCHL. OTBET HE OTIMYALTCS
JIOTUYHOCTBIO M IOCJIEI0BATEIBHOCTRIO.

Ha oneHky «YI0B/J1€TBOPUTEIbHO» CTYJICHT JIOJDKEH HMMETh MPEJCTaBICHHE O MpeaMeTe
MaKpOBKOHOMI/IKI/I, METOJaX IIO3HaHU, 6I)ITI) 3HAKOM C 6330BBIMI/I SKOHOMHUYCCKUMHU
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KaTerOpHUsMU U MaKpPOOKOHOMUYECKUMH MOZECIIAMU. B TOKe BpeMsl HE MOXKET IpaMOTHO JEJIaTh
BBIBOJBl M TMpPEMIOKUTh pEKOMEHIauuu. He BHoaHe mpaBHIBHO OTBEYaeT Ha BCe
JIOTIOJIHUTENBbHBIE BONPOCHl. OTBET HE OTIMYAETCS JIOTMUHOCTHIO U MTOCIIE0BATEIBHOCTBIO.

Ha ouenky «HeynoBiaeTBOpPUTEIbHO» CTYIAEHT HE NPOJAEMOHCTPHUPOBAT YMEHHE TBOPYECKHU
OCMBICTIMBATh Y4YeOHBIH MaTepuan, u3JaraTb M HUCIOJb30BaTh IPEIMETHbIE 3HAHUS,
MpPEJICTaBJICHUE O TMPEAMETEe MAKpPOIKOHOMHUKH, METOJax IMO3HAHMS, 3HAKOMCTBA C 0a30BBIMH
OKOHOMUYECKMMH KATErOpUsSMH M MAKPOOKOHOMHUYECKMMH MoneisiMH. He MoxeT H3II0XKUTh
BBIBOJIBI M NPEIJIOKUTh peKoMeHAanuu. He mpaBHiIbHO OTBEYaeT Ha BCE JIONOJHUTEIBHBIE
BOITPOCBL.

6. Meroauyeckue yKazaHus 1Js 00y4al0UIMXCH 110 OCBOCHUIO JUCUMILIIMHbI

MeToandecKkue PEKOMEHAAIUHA 110 paﬁoTe HAJ KOHCIEKTOM JIeKIIHil BO BpeMsd U
mocCJie€ NMPpoOBEACHUSA JICKIIUH.

OOyyaromumMcsi peKOMEHYETCs B XOJ€ JIEKIMOHHBIX 3aHATUN BBINOJHATEH CIEAYIOLIEE:
BECTH KOHCIIEKTUPOBaHME Y4YeOHOro Marepuana, oOpaliarb BHUMaHHE Ha KaTerOpUH,
(hOpMYITUPOBKHU, PACKPHIBAIOIINE COJIEP)KAHUE TEX WJIM WHBIX SIBJICHUW M MPOIIECCOB, HAYYHBIC
BBIBOJIBI M NPAKTHUYECKUE PEKOMEHJALUMHU [0 MX NPUMEHEHUIO, 3a/1aBaTh IPENOJABATENIO
BOITPOCBL.

Lenecoobpa3Ho B KOHCIHEKTaxX JIeKIUH paboumx KOHCIEKTaX (OpMHPOBATH MO, Ha
KOTOPBIX BO3MOXXHO J€JaTh IIOMETKM W3 PEKOMEHIOBAaHHOW JINTEPaTyphl, JOMOIHSIONINE
MaTepua MpOCIyIIaHHOM JICKIIMH, a TAKKEe TOYSPKUBAIOIINE 0COOYIO BAXKHOCTh TEX HJIM WHBIX
MTOJIOKEHU .

MeToanuyeckne peKOMEHIANUN K CEMUHAPCKUM (MPAKTHYECKUM) 3aHATHIM.

Ha cemunapckux 3aHSTHSIX B 3aBHCHUMOCTH OT TEMBbI 3aHSTHUSI BBIIOJHSETCS IOUCK
MHOPMALIMKU 10 PEIIeHUI0 po0ieM, BbIpaOd0oTKa MHAMBUIYATIbHBIX WM TPYIIOBBIX PELICHUH,
pellleHre 3aj1a4d, UTOroBO€ OOCYXKIEHHE C OOMEHOM 3HAHMSIMH, YYacTHE B KPYIJIBIX CTOJAX,
pa3dop KOHKPETHBIX CHUTyalluil, KoMaHaHas paboTa, pelIeHHe WHIUBHUIYaJbHBIX TECTOB,
y4acTue B JIEJIOBBIX UTPAX.

[Ipu moAroToBke K CEMUHAPCKUM 3aHSATHUSAM KaXKJbI OOYYarOIIMICS JTOMKEH: U3YyUUTh
PEKOMEHIOBaHHYIO YYEOHYIO JIUTEPATYyPy; MOJTOTOBUTH OTBETHI HA BCE BOMPOCHI CEMUHApA.

ITpy noAroToBKE K CEMHUHAPCKUM 3aHATUSAM HEOOXOJUMO OOpaTHUTh BHUMaHHE Ha BHJIbI
pabot, KOoTOpHIe onpeneneHsl 3aaanueM. CylniecTBEHHBIN aKLEHT JIeJaeTCsl Ha YMEHHUE CTyACHTa
BBINOJIHATh MHIUBHUAyalbHbIE IMCbMEHHBIE 33/1aHUs, a TaKXKe Ha paboTy CTyAEHTa ¢ OOJIbIINUM
00beMOM HH(pOpPMAIINHU, KaK B JICKTPOHHOM, TaK U B [I€4aTHOM BHUJIE.

[Ipu moAroTroBke K CEMHUHAPCKUM 3aHATUSAM BaXXHO MPOpadOTaTh MaTepHaj JIEKUHUH 10
KOHKpPETHOU TeMe, 03HAaKOMUTHCS C YKa3aHHOW JIUTEpaTypOil U BBHIIOJIHUTH BCE HEOOXOJMMBIE
[IPAaKTUYECKUE 3ajaHusd. [l CEeMHUHAapCKMX 3aHATUN Jydlle 3aBECTU OTACIBHYIO IAalKy C

¢aitinamMu WM TeTpasib CO CheMHBIMU JIUCTaMU JJis y100CcTBa paboThI.

IToaroroBka k KOHTPOJ/IbHBIM MEPONPUATHAM.
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HpI/I MMOATOTOBKEC K KOHTPOJIbBHBIM MCPOIIPUATHUIAM o6yqa10u11/1171c51 JOJDKCH OCBOUTH
TeOpeTI/I‘IeCKI/Iﬁ Marcepuraljl, IMOBTOPHUTHL MaTCpual JICKOUOHHBIX MW MPAKTHYCCKUX 33H$ITPII>'I,
Marepuail s CaMOCTOSATEIbHOM pa6OTBI 110 YKa3aHHBIM MIPpCHIOAaBaTCIIAM TCMAM.

CamocTosaTenbHass paboTa OCYIIECTBISETCS B  BHUIAE HM3YyUYEHHUS JIUTEPaTyphl,
SMIOUPHUYECKUX JIAHHBIX 10 MyOJUKalUsIM ¢  KOHKPETHBIX CHTYyallWid, IOATOTOBKE
WHIMBUIYAIBHBIX paboT, paboTa C JICKIMOHHBIM MAaTEpPHajOM, CaMOCTOSTEIILHOE H3Y4YCHUE
OTIENBHBIX TEM JHUCIUIUIMHBI; MOWCK W 0030p y4eOHOW JIMTEpaTyphl, B T.4. SJIEKTPOHHBIX
WCTOYHUKOB; HAy4YHOW JIMTEPaTyphbl, CIIPABOYHUKOB M CIPABOYHBIX H3JIaHUH, HOPMATHBHOMN
JTUTEpaTyphl U WHPOPMAIMOHHBIX W3MaHWH. [lepedeHp y4eOHO-METOAMYECKOTO OOeCTICUeHUs
TS CAMOCTOSITEIILHON paOOThl 00yYarOIIUXCs IO TeMaM JAUCIUTUINHBI IPUBECH B P.6.3.

HanmeHnoBaHue TeMbl
WIH pa3jeia Bomnpocsl 1J151 caMONIPOBEPKU
AMCHMIIMHBI

Perpeccuonnsiif  ananus. | CraTucTHueckass U KOPPESILIMOHHAs  3aBHCUMOCTbh  MEXKIy  CIydailHBIMH
[Tapuas nuHelHas | BenuuuHaMu. JIMHelHas perpeccHoHHas MOZAENb B CIy4ae [ABYX IE€PEMEHHBIX.
perpeccuoHHass  Mozeinb. | IloHsTue ciay4yailHON BEIMUYUHBL, IPUMEPHI CIIy4YailHbIX BEJIUYUH B SKOHOMUKE.
Meton HauMEHbUINX
KBaJIpaToB. DHIOTCHHOCTh
[Homyuenne Todeunslx u | OneHKA IPYNIOBOM CpeqHEN U OLICHKAa UHIUBUAYAIbHBIX 3HAUCHHUH.
WHTEPBAIBHBIX  OLEHOK. | JloBepUTeNbHAas BEPOSTHOCTb U JOBEPUTENbHBIN HHTEpBal. OLeHKa AUCIEPCUil IS
CroiictBa oueHok MHK. | mapameTpoB ypaBHEHHUs PErpeCCHH.

Monenu MAHEIbHBIX

JTAaHHBIX.

ITokazarenu kauectBa | Kosddurment nerepmunarmu. Ciydyad HaJIWYMsS TETEPOCKEIACTHYHOCTH H
perpeccum. aBrokoppensiuu  omubOok. IIpoBepka 3HAYUMOCTH JIMHEHHOTO ypaBHEHHUS

I'etepockenacTHYHOCTh ¥ | PETPECCHM Ha OCHOBE AaHAINM3a PACIPEACICHHUS YyBCTBHUTEIBHOCTH CITydalHOMH
ABTOKOPPEIISIMS OMIMOOK. | BEJIMYMHBI K (hakTopy (mapameTpy) YpaBHEHHs pErpecCu

OcHOBHBIE ITpeobpa3oBanye epeMEHHBIX AL IPUBEICHUS HEIMHEHHOH S KOHOMHUYECKOI
pPEerpecCHOHHBIE  MOJETH. | MOJIENH K JHHeHHo! perpeccun. Kpusas Durend. OnieHka napaMeTpoB B
HenuneliHble MOAEIN U UX | YpaBHEHUU DHIeNs.

nuHeapusauusa. Henunelin
Bl MOJEIN BPEMECHHBIX

PpAIOB. Monenu
BPEMEHHBIX psAnoB C
YCIIOBHOM

reTePOCKENACTUYHOCTBIO.
Mozenp MHOXeCTBEHHON | Mojiesh MHOXKECTBEHHO TMHEWHOH perpeccuu. KoadduumeHTt nerepMuHaIim.

JIMHEHON perpeccun. | dukTHBHBIE TIepeMeHHble. Hamnune HecKoIbKIX (aKTOPOB B ypaBHEHHH
O06001IeHHBIIH MHK. | perpeccumn.

QDUKTHBHBIE IIEPEMEHHBIE.

Monemn

MIPOrHO3UPOBAHHUS

0aHKpPOTCTBA.

Jluneiinsle JluneiHbIE perpecCHOHHBIE MOJIENTN C HECKOJIBKUMHU MepeMEeHHBIMU: Moienb Ko6ba
perpeccuoHHble Mozenu ¢ | — Jlyriaca, MOAENb PbIHKA HEABUKUMOCTH B TOPO/ie.3aBUCUMOCTD BaJIOBOTO
HECKOJIBKIMH BBIITyCKa MPOAYKIIMU OT 00hEMOB IIPOU3BOJICTBEHHBIX (DOHJIOB M TPY03aTpar

nepeMeHHBIMA.  Mopemu | (mpomsBoactBeHHas ¢yHkwms). Jlorapudmmaeckas monens Kodoa — Jyrmaca.
CTAI[MOHAPHBIX u
HecTalnOHapHBIX
BPEMEHHBIX PpSIOB.
Metonosoruss BEKTOPHBIX
astoperpeccuii (VAR).
Cucrembl nuHEHHBIX | CHCTeMBI IMHEHHBIX OTHOBPEMEHHBIX PETPECCHOHHBIX ypaBHeHUH. CrcteMa
OJTHOBPEMEHHBIX yYpaBHEHHUH OJHOBPEMEHHOTO (JOPMUPOBAHUS CIIpoca U IpeutokeHns. KocBeHHbIH
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ypaBHEHHA METOJT HAUMEHBINNX KBaapaToB. [IpuBenennas ¢opma CJIIOY.

perpeccun.Onenka cucreM | HeuneHtuduuupyemblie U cBepXuIeHTHGUIMPYeMble TTapaMeTpbl. J{ByXI1aroBblit u

ypaBHeHud. [IpuunHHOCTB | Tpexmarossiii MHK.
1 OnMoYHas 3K30T€HHOCTb.

CKOJIB3SIIET0 CPEAHETO.
IIpornosupoBanue no
Mozeism ARMA,
ARIMA .batiecoBckuii
noaxon. Beenenue B
¢uneTp Kanmana
baitecoBckue VAR.

Monenu (rHAHCOBOTO

PBIHKA.

AnanTuBHBIE METOJIBI JlarupoBanue BpeMeHHBIX psiioB. Mojiei HeCTallMOHAPHBIX BPEMEHHBIX PSJIOB U
aHaJIM3a BPEMEHHBIX uX uIeHTUQUKAIKL. MoJielb aBTOPErpeCcCUH - TPOUMHTETPUPOBAHHOTO

psanoB. Monenn CKOJIB3AIIETO CPETHETO

aBTOPETPECCUH —

MIPOTHO3UPOBAHUS CIIpOCa
Ha ToBap. [[pobHo-
I/IHTerI/IpOBaHHBIC pf[I[I)I.
Henuneitasie
npeoOpa3oBaHus U
CIMHUYHBIC KOPHHU.
Ce30HHbIC €IMHHYHBIC
kopHu. [IpakTuyeckue
BOIIPOCHI
KOI/IHTeraHI/IOHHOFO
aHaJIn3a HeCTaHI/IOHapHBIX
BPEMEHHBIX PSIOB.
JIMHAMHYECKH METO.
HAVMCHBIIINX KBaJIPATOB

Huxnnyeckas I"apmoHMueckas cocTaBisAOLIas BpeMEHHOr 0 psina. Iloctpoenue Moaenu ce30HHOM
COCTaBJIAOIIAS cocrassoneil. Mcnons3oBanue psna @ypre. CiekTporpaMma U NeproAorpaMMma.
BPEMEHHBIX PSNIOB. CriekTpanbHOe OKHO ThIOKH.

Mopenu

Memoouueckoe obecneuenue camocmoamenbHoil padomaol

Inekmpouno-oopazoeamenvhoie pecypcol Ha caiime nHayunou ouoauomexu C3HY PAHXul C

(http://nwipa.ru)

1. DnexTpoHHble Y4YeOHUKH 3JIEKTPOHHO-OmOmMoreunoil cuctembl (OBC) «AiOyke»
http://www.nwapa.spb.ru/index.php?page 1d=76

2. DnexTpoHHblE Y4YeOHUKHM 3JEKTpPOHHO-OMOIMoTeuyHo cuctembl (OBC)  «Jlanby
http://www.nwapa.spb.ru/index.php?page 1d=76

3. DneKTpoHHbIE y4eOHUKU 3NEKTPOHHO-OMOINOTEYHON CUCTEMBI (BBC)
«IPRbooksy»http://www.nwapa.spb.ru/index.php?page 1d=76

4. DnexTpoHHbIE YUeOHUKH 3JIeKTpOHHO-0uOmoredHoit cuctemsl (OBC) «tOpaifT»

http://www.nwapa.spb.ru/index.php?page 1d=76

5. Hay4Ho-mpakTHuUecKue CTaTbU IO 3KOHOMHUKE U (prHaHCaM DJIEKTPOHHOW OMOIMOTEKH
NI «I'pebennunkon» http:// www.nwapa.spb.ru/index.php?page 1d=76

6. CraTbu u3 KYpHAJIOB u CTaTUCTHUYECKUX U3JaHUN Hct-Boio
http://www.nwapa.spb.ru/index.php?page i1d=76

7. Anrnosssraasie pecypesl EBSCO Publishing: noctyn k MyJIsTHAMCIHAIIIIMHAPHBIM

MIOJTHOTEKCTOBBIM 0a3aM JaHHBIX PAa3JIUYHBIX MHUPOBBIX U3AaTEIbCTB IO OU3HECY,
HKOHOMHKE, (puHAHCaM, OyXTraaTepcKOMy y4eTy, T'YMaHUTapHbIM U €CTECTBEHHBIM
o0JracTsIM 3HaHUH, pedepaTaM U IMOJHBIM TEKCTaM MyOIUKAUK U3 HAyYHBIX U HAYYHO—
MOITYJISIPHBIX KYPHAJIOB.
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4,
5.

8. Emerald eJournals Premier - kpymnHeiiniee MUpoBO€ U3aTEIbCTBO,
CHelHaTM3UpYIoIeecs Ha 3JEKTPOHHBIX KypHaslaX U 0a3ax JaHHBIX 110 IKOHOMUKE U
MEHEKMEHTY.

7. YueOHas quTepaTypa U pecypcbl HHGOPMAIMOHHO-TEJIEKOMMYHHUKAIMOHHOM ceTH
"UnTepHer"

7.1. Ocnosnan numepamypa

1. DOxoHomerpuwka : y4eOHWK mis By30B / moj pemakmumeir W. M. EmmceeBoir. — Mocksa :
WzmarenscTBo HOpaiit, 2025. — 449 ¢. — (Bricmiee oopazoBanne). — ISBN 978-5-534-00313-0.
— Tekcr : onextponnbii // OOpa3oBatenbHas IiaTdopma IOpaiit [caiit]. — URL:

https://urait.ru/bcode/559612

7.2. /lononnumenvnaa numepamypa

1. bab6emko JI.O. DxoHOMeTpHKa U 3KOHOMeTpuueckoe MojaenupoBanue B Excel u R :
yuebnuk / JI. O. babemxo, U. B. OpnoBa. - Mocksa : THOPA-M, 2021. - 300 c. : u. -
Teker: snexktpoHHsld. - URL: https://znanium.com/catalog/document?id=366932. -
Pexxum pocTyna: Uit aBTOPU3UP. TOJIb30BaTENeiH

2. bypaBneB A.M. DxonoMerpuka : yueOHoe mocobme / A.U. Bypanes. - 4-¢ u3nanue,
aNeKTpoHHOE. - MockBa : Jlabopatopus 3nanuid, 2021. - 163 ¢. - TekcT: 3MEeKTPOHHBIMN. -
URL: https://e.lanbook.com/book/1764587category=1029. - Pexum goctyma: i
aBTOPU3UD. M10JIb30BATENIEH

3. DOkoHoMmeTpuka (IPOABUHYTHIM ypoBeHb). COOpHHMK 3aJaHUBl W  KelcoB s
NPaKTUYECKUX 3aHATUH: Meronuueckue ykazanusi / E.A. biamnoBa, O.A. Ky3Henosa;
MuHuCcTepcTBO HayKu W BbIcuiero obpazoBanus Poccuiickoit @eneparmu, Camapckuii
yHuBepcureT. — Camapa: M3narensctBo Camapcekoro ynusepcurera, 2020. — 1 CD-ROM
(1,2 M0). — 3aru1. ¢ TUTYJ. 3KpaHa. — TeKCT: SJEKTPOHHBIN.

7.3. Hopmamuenvle npasogvle 00OKymeHnvl
1. IlpaBoBas cucrema «[apant-Untepuer» [DnexTpoHHslii pecypc]. — Pexxum nocrymna:
http: // www.garweb.ru.
[TpaBoBast cucrema «KoncynsrantlLirocy [DnekTpoHHBIN pecype]. — Pexum moctyna: http: //
www.consultantru.

7.4. Humepnem-pecypcot

DJEeKTPOHHBIC YUEOHUKH dIIEKTPOHHO-0nOnoTeuno cuctemsl (3bC) « AlOyke»
http://www.nwapa.spb.ru/index.php?page 1d=76

HayuHo-npakTudeckue cTaThu 0 YKOHOMUKH U (pruHAHCAM DNeKTpoHHOU onbnnorexku UJ]
«I'pebernnkoBy» http://www.nwapa.spb.ru/index.php?page 1d=76

CraThu U3 )KypHAJIOB M CTATUCTHUYECKUX u3Aanuii Vict Brio
http://www.nwapa.spb.ru/index.php?page 1d=76

http://azps.ru/articles/org/ — cTaTbu 10 IUAEPCTBY, MEHEKMEHTY, MOTUBALIUU
http://www.economicsnetwork.ac.uk/links/data_free

Ha sToM caiiTe nMeeTcst 00IBIIOE KOTUYECTBO CCHIJIOK Ha pas3InIHbIC CaﬁTBI, coacpIkaluec B
CBO6OI[HOM AOCTYIIC JaHHBIC SKOHOMUYCECKOM CTaTUCTHUKHU.
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http://www.economicsnetwork.ac.uk/links/data_free
http://azps.ru/articles/org/
http://www.nwapa.spb.ru/index.php?page_id=76
http://www.nwapa.spb.ru/index.php?page_id=76
http://www.nwapa.spb.ru/index.php?page_id=76
http://www.realtitul.ru/
http://www.realtitul.ru/
https://urait.ru/bcode/559612

6. http://www.census.gov/ipc/www/idb ~ MexayHapoaHas 06a3a JaHHBIX bropo mnepenucu
nacenenust CIIIA / U.S. CensusBureau -InternationalDataBase (IDB).

7. http://www.econ.kuleuven.be/gme/data.htm CraTucTuueckue naHHBIC, HCIOIH30BAHHBIC B
kaure: BepOuk M. (2008). IlyreBoautens mo coBpeMeHHOUW skoHoMeTpuke. M., Hayunas
KHHTA.

8. http://economist.mrsu.ru/info/kaf statistic/poleznie_ssilki.htmlIlome3Hpie cChUIKM HA CaWTHI,
Ha KOTOPBIX MPUKIIAJTHON SKOHOMHUCT MOKET HAUTH JTaHHBIC JUIS UCCIICTOBAHUI.

9. http://www.feweb.vu.nl/econometriclinks/slinks/Ha 3TomM caiite umeercs  OoJbIioe
KOJIMYECTBO CCHUIOK Ha pa3IUYHble WHTEPHET-PECypChl, TMOCBSIICHHBIE H3yYEHUIO,
pa3paboTKe M MPUMEHEHHIO SKOHOMETPUIECKUX METOJIOB

7.5. IHBIe HCTOYHUKH
He ncnions3yrores

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

Kypc BkimtouaeT mcmnoip3oBaHue MporpaMMHoro odecrieuenust Microsoft Excel, Microsoft
Word, Microsoft Power Point s TOArOTOBKM TEKCTOBOTO W TaOJIMYHOTO MaTepuaia,
rpaguIecKuX WILTIOCTPAITUH.

Metoapl 00ydeHHUs MpeNnojaraloT HCHOJIb30BaHWE WH(OPMAIIMOHHBIX TEXHOJOTHM
(KOMITBIOTEPHOE TECTUPOBAHUE, IEMOHCTPALINS MYJIbTUMEAUUHBIX MATEPUAIIOB).

3aneiictBoBaHbl HTEpHET-CEPBUCH U BIIEKTPOHHBIE PECYpChl (IMOUCKOBBIE CHCTEMBI,
AIIEKTPOHHASI 10YTa, MPO(ECCHOHANBHBIE TEMaTHYECKHE YaThl U (OPYMBI, CUCTEMBI ayaHO H
BUZICO KOH(EPEHIUH, OHJAalH SHUUKIONEANH, CIPABOYHUKH, OUOIHMOTEKH, 3IIEKTPOHHBIE
y4eOHbBIC U yUeOHO-METOIUYECKUE MaTePHATIbI).

JlomyckaeTrcsi IpUMEHEHNE CUCTEMbI TUCTAHIIHOHHOTO O0YUYEeHHUS.
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