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1. TlepeyeHb NJIaHMPYeMbIX pPe3yJabTaTOB 00y4YeHHs MO JUCHUIIHHE (MOIYJIIO0),
COOTHECEHHBIX € IVIAHUPYEMbIMH Pe3yJIbTATAMHU OCBOEHHS 00pa30BaTeIbLHOI

NMPOrpaMmbl

1.1 Jucoummua b1.0.03 «OxoHoMeTpuka (MPOABHHYTHIM YPOBEHB)» 00ECIEUMBAET OBIaJCHHE

CJICOYIOIMMU KOMIICTCHIUSAMU

Kon HaumenoBanue Kon HanmenoBaHne KOMIIOHEHTA
KOMITETCHITHH KOMIIETCHITNH KOMITOHCHTA KOMIIETCHITNH
KOMIETCHIINH
OIIK OC-3 Criocoben npumensaTs | OIIK OC-3.1 | CnocoOeH nprUMEeHsTh
MPOJBUHYTHIC MPOJBUHYTHIE
WHCTPYMCHTAILHBIC WHCTPYMEHTAIIbHBIC METOJIbI
METOJIbl 3KOHOMHYECKOI0 HKOHOMMYECKOTO aHalu3a MpU
aHaJM3a TIPU  PEIICHUU PEIICHUHN UCCIIeIOBATEITBCKUX
MpaKTUYECKUX U (WJIN) 3a/1a4
uccnenoBarenbckux 3agad | OIIK OC-3.2 | CiocoOeH mpuMeHsTh
MPOJBUHYTHIE
WHCTPYMEHTAIILHBIC METOIbI
HKOHOMMYECKOTO aHalu3a MpH
pEIICHUY MPAKTHYSCKHX 3a1a4
OIIK OC-5 | Cnocoben wucnonn3oBath | OIIK OC-5.1 | CnocobeH HuCmoib30BaTh
COBPEMECHHEIC COBPEMECHHBIC
nH(pOpMaIMOHHbBIE nH(OPMAaLIMOHHBIE TEXHOJIOTUU
TEXHOJIOTHH u U TIpOrpaMMHBIC CPEICTBA TIPU
pOrpaMMHBIE  CpElICTBa pEIIeHUH UCCIIeIOBATEIbCKUX
npu pelieHnn 3aaq
npaktuueckux u  (umm) | OIIK OC-5.2 | CnocobeH HCHOIb30BaTh
UCCJICIOBATEILCKUX 3aa4 COBPEMEHHBIC

MH(POPMALMOHHbIE TEXHOJIOTHH
Y IIPOTrpaMMHBIE CPEJCTBA IIPU
PELICHUH IIPAKTUYECKUX 3a1a4

1.2 B pesynbTare OCBOCHUS JUCLUIUIMHBI Y CTYIE€HTOB JOJDKHBI OBITH C(OPMHUPOBAHBI

OTD/TD Kon
(TIpu HANTMYHH KOMITOHEHTa
npodcTanapra) | KOMIETEHIHUU PesynbTarsl 00ydeHus
npodeccuoHanbHbIe
JEUCTBHUS
OIIK OC-3.1 | na yposHe 3uanuii:
OIIK OC-3.2 | MmeToibl M QITOPUTMBbI  MPHHATUS  CTPATErHUECKUX

peIHeHI/Iﬁ B OKOHOMHYECCKHX CHCTEMax, O6HI€Hay‘IHI>IX
MCTOHOB ITOJIYYCHUA SMIIHUPUYCCKOTO U TCOPETUICCKOIO

3HAHUA,

0COOEHHOCTEH U MPUHIIUIIOB MPAKTHUECKON peatn3aiuu
YIpaBIE€HYECKUX PEIIEHUI B TOCYJapCTBEHHOM U
pPETMOHAJIBHOM YIIPABJICHUU

HA YPOBHe YMEeHUU:




KPpUTHYCCKU OLCHUBATH PC3yJbTaThI, MOJIYUCHHBIC
OTCYCCTBCHHBIMU H Sap}I6e)KHBIMI/I HUCCICO0OBATCIISIMU,
BBIABJIATH NICPCIICKTUBHBIC HAITPABJICHUA I/ICCJIGIIOBaHPIfI;
IMPUMEHATH MUPOBO33PCHYCCKUEC ITPUHIUIIEI B KAYECTBE
MCTATCOPUHN HAYHYHOI'O UCCICOAOBAHM A

Ha YPOBHe HABLIKOB
BiajfeHusT 3()(PEKTUBHBIMU  TEOJOTUAMH B OOJIACTH
OPUHATUS W WCTIOJHEHHS pEIICHWH, ONUpasch Ha
3apyOeKHBIH OIBIT,

IUTAHUPOBAHMS ¥ OPTaHU3AINH JIESITEITBHOCTH 10
CTPATETHYECKOMY IIAHY

OIIK OC-5.1 | na yposHe 3nanuii.

OIIK OC-5.2 | -B 0o0nacTy OCHOBHBIX KaTETOPUHU, TOHSITHA U MPOOIIeM
COLIMAJILHOTO W  JIMYHOCTHOTO DAa3BUTHS  YEJIOBEKa,
(eHOMEHa COIMANBHBIX TPYIN M KOMaHIHOH paboThI,
MPUHILIMIIOB TPOBEJACHUS W OPraHMU3alMi Pa3IHYHbIX
dbopm KOMaHHOM PabOTHI (KPYIJIOrO CTOJA, AUCKYCCHUH,
MO3TOBOT'O IITYpMa U T.J.).

HA YPOBHe YMEeHU:

-MCIIONb30BaTh  ujaen  Quiocopuu B mporecce
CaMOIIO3HAHUS M COIMATbHON KOMMYHUKAIIHH;
-IIPUMEHATh  TOJYY€HHbIE 3HAHUA IS aHaju3a
COLIMAIBHOW PEAIbHOCTH W MPAKTUYECKUX DPEIICHUH B
JUYHOM JKU3HU U TIpoecCuoHanbHOM chepe;
-ONIpeAeIATh Crtocod 00paboTku HHpOpMAIHH;

- ICTIOJIB30BaTh B CBOCH JEATEIILHOCTH Pa3IndHbIe (HOpPMBI
OpraHu3alui KOMaHIHOW PabOTHI;

-IIPUMEHSTh TEXHUKH U TpUEeMbI 3((HEKTUBHOTO OOILIEHUS;
-00BSICHITh (PCHOMEHBI OOIICHHUS;

- YCTaHABIIMBATh JOBEPUTEIIbHbBIC B3aUMOOTHOIIICHHUSI.

HA YPOBHE HABBIKOG:
-UCTOJIb30BaHUSl  MOJYYEHHBIX B SMIIUPUYECKUX
UCCIIeI0OBaHMAX (DAKTOB JJIsi TOATOTOBKUA U OOOCHOBAHUS
pemieHnid B 00JAacTH COLMAIBHOTO W JIMYHOCTHOTO
Pa3BUTHS YEIIOBEKA;

-CaMOCTOSTEIBFHOIO paspenieHus KOH(MIMKTHBIX
CUTYaIlMH B TPYIIIIE;

-CaMOCTOSATEIbHON OpraHu3aIui paOOThI TPYIIIIHI;
OpraHu30BbIBATh 3P (HEKTUBHYIO pabOTy IPYIMIbL.

2. O6bem U MecTO IMCHUILIUHBI B cTpykType OIT BO

VYuebnas mucuuruinHa b1.0.03 «OxoHomeTrpuka (MpoJaBUHYTHIA ypoBeHB)» 1 Kypc 1
ceMecTp O4HO# Gopmbl o0ydenus, 1 kypc 1 u 2 cemectp 3a0uHON (HOPMBI 0OYIEHUS) OTHOCUTCS
K JUCHUILTHHAM 0a30BOM YacTW HAmpaBJeHHs MOATOTOBKH (YypoBeHb maructparypsl) 38.04.01
«OKOHOMHUKa». 3HaHUS, YMEHUS U HAaBBIKM, IIOJIyY€HHbIE IPH H3YyYEHUU JUCUUIUIMHBI,
UCTIOJNB3YIOTCSl  CTYJCHTaMH IMPU  BBINOJHEHUH BBIMYCKHBIX KBaJU(UKAMOHHBIX PaboOT
(MarucTepcKux auccepTaliii), a Takke B TaTbHEUIIEH TPAKTUYECKON e TEIHHOCTH.

OO1m1ast Tpy10€MKOCTb AUCHUIUIMHBI COCTABIISIET S 3aueTHBIX enuHu, 180 akagemMuyeckux
YacoB.



Tabauua 2

Bun paboter

TpynoemMkocThb
(B akam.4acax)
Ounasi/3a0unasi popmbl 00ydeHUs

OO611asi TPY10€eMKOCTh 180
KonTakTHas padora c 66/20
npenojaBartejieM

Jlekuuu 32/6

[IpakTrueckue 3aHATHs 32/12
Koncynpranus 2/2
CamocrosiTeibHas padora 78/151
Kontpoab 36/9
KoncyabTanus 2/2

@DOopMBI TEKYIIETO KOHTPOJIS YCTHBIN OMPOC/KOHTPOJIbHAS paboTa/TeCTUpOBaHHE

DopMa NPOMEKYTOYHOMH JIK3aMeH
aTTecTaluu

KonunuecTtBo akageMU4ecKMX 4YacoB, BBIJCICHHBIX Ha KOHTaKTHYIO paboTy ¢
npernoiaBaTenemM st ouHor (popmbl 00ydeHus1, 66 ak. yacoB: JEKIIMOHHBIE 3aHATHS — 32 aK. Jaca.,
MpPaKTUYECKHE 3aHATHUA — 32 aK. Yaca, KOHCYNIbTallUid K JK3aMEHY COCTaBJseT — 2 ak.Jaca.
CamocrostenpHas pabora cocrapisieT 78 ak. yacoB. Kontpons — 36 ak. 4acos.

KonnuecTtBo akageMU4eckKMX 4YacoB, BBIJACICHHBIX Ha KOHTakKTHYIO paboTy ¢
mperoaaBaTesieM sl 3a09HON popMbl 00yueHus1, cocTaBisgeT 20 ak. 9acoB: JICKITHNOHHBIC 3aHATHS
— 6 ak. yaca., MpaKTUYeCKue 3aHATUSA — 12 aK. 4acoB, KOHCYJbTAIM K 9K3aMeHy — 2 ak.yaca.
CamocrostenpHas pabora cocrapusieT 151 ak. wacoB. Kontposb — 9 ak. 4acos.

dopma NPOMEKYTOUHON aTTeCTAllUU — SK3aMEH.

VYuebnas nuciummuHa b1.0.03 «OxonoMeTprka (MpoIBUHYTHIN YpoBeHB)» (1 Kypc ouHOM
dbopMbl 00y4eHHS) OTHOCHTCS K OOSI3aTENIbHBIM TUCIUIUIMHAM 0a30BOM 4YacTH HAaIpaBJICHUS
noArotoBku (ypoBeHb MaructpaTtypsl) 38.04.01 «OxoHOMUKaY.

«BXomHBIMU» U1 €€ OCBOEGHHMS SIBISAIOTCS 3HAHWSA, YMEHHUS M HaBBbIKH, IOJyYCHHbIE
00yJarOIUMUCS B MPOIIECCe M3yUSHUS TAKUX JUCIUIUIHH Kak «Mukposkonomukay (b1.0.01, 1
Kypc), «MakposkoHomuka» (b1.0.02, 1 xypc), 4to obOecrneyuBaeT YCHEIIHOE OCBOSHUE
npoeCCHOHATBLHBIX KOMITETCHIINH. 3HAHUS, YMEHHS W HABBIKH, MOJIYUYCHHBIE NIPU H3YYCHUU
JUCLUIUIMHBL, MCTIOJB3YIOTCS CTYJEHTaMH INPH BBIMOJIHEHUH BBITYCKHBIX KBAJU(PHUKAIIMOHHBIX
paboT (MarucCTEpPCKUX JAUCCEPTAIINiA), a TAKKE B JAITbHEHIICH MPaKTHYECKON IeITeTbHOCTH.

JlucuuiuinHa — peanu3yercs C I[pPUMEHEHHEeM JIUCTAHIMOHHBIX  00pa30BaTENIbHBIX
texHojoruit (nanee — J10T).

JlocTyn K cuUCTeMe TUCTAHIMOHHBIX OOpa30BaTENbHBIX TEXHOJOTMH OCYILECTBIISAETCS
KOKIBIM  OOYYalOIIMMCS  CaMOCTOSITEIBHO € JIIOOOTO  yCTpOiiCTBAa HA  TOpTale:
https://Ims.ranepa.ru.

[Taposb 1 10oruH K TMYHOMY KaOUHETY / pOo(dUITIO IPeAOCTaBIsIeTCs CTYACHTY B eKaHaTe.

Bce ¢opmbl Tekylero KOHTpoJs,, MPOBOAMMBIE B CHCTEME JUCTAaHIIMOHHOTO O0YyYeHus,
OILICHUBAIOTCSI B CHCTEME JHMCTAHIIMOHHOTO 00y4eHwus. JIOCTyn K BHIEO W MaTepHuajaM JIEKIUi
IPEJOCTaBIISETCS B TEUEHUE BCero cemectpa. JlocTynm K KaxIoMmy BHIY paOOT M KOJHMYECTBO
MOTIBITOK HA BBHITMIOJIHEHUE 3allaHusl TPEIOCTABISCTCS Ha OrpaHUYEHHOE BpPEMsS COTJIACHO
periiaMeHTy JUCUMIUIMHBL, onyonnkoBaHHoMy B C/1O. [IpenogaBarensb OleHUBAET BBHITIOJIHEHHBIE
obyJaronuMmcs padboThl He mo3aHee 10 pabounx qHEH mocie OKOHYAHMS CPOKA BBHITTOTHEHHUSI.

3.Conep:xanue U CTPYKTYpPa AUCUMIIIMHBI


https://lms.ranepa.ru/

Ne /i

HaumeHoBaHue TeM
(pa3neJioB),

3.1. Cmpyxkmypa oucyuniunot
Ounasn popma odyuenusn

O0beM AUCHUILIMHDI, Yac.

Bceero KonTakTHas padora o0yuawuuxcs ¢
npemnojaaBartejieM
110 BUJAAM y4eOHBIX 3aHATHI

JUIOT | JIPIOT | I3/IOT | KCP

*

CP

®opma
TeKyIero
KOHTPOJS
ycrneBaeMoCTH™™,
NPOMEKYTOUYHOI
aTTecTanuu

Tema 1

Perpeccuonnslit ananus.
ITapnas JTIMHEWHAs
perpeccuoHHasi MOJEINb.
Meron ~ HauMEHBIIHUX
KBaJIpaToB.
DHJIOTeHHOCTh

VO, T, K, CP

Tema 2

[MonmyyeHue TOYCUHBIX U
WHTEPBAIBHBIX OIICHOK.
CsoiicTBa OLIEHOK
MHK. Monenu
MMaHEIbHBIX TaHHBIX.

12 2 - 2

VO, T, K, CP

Tema 3

TTokasarenu  KauyecTBa
perpeccum.
I'eTepocKke1acTHYHOCTD
u ABTOKOPPEIIAIUS
OIINOOK.

16 4 - 4

VO, T, K, CP

Tema 4

OCHOBHEIE
perpecCUOHHbIE
monenu. Henuneilinble
MOACIIN nu nux
nuHeapuzanys. Henunei
HEIE MO
BPEMEHHBIX PAIIOB.
Monemn BPEMEHHBIX
pAlOB € YCJIOBHOM
reTepoCKeAaCTUYHOCTh
0.

VO, T, K, CP

Tema 5

Monenb
MHO>KECTBEHHOM
JIMHEMHONU  pEerpeccuu.
O6o06mennsrii  MHK.
DUKTUBHbIE
nepeMeHHele. Mognenu
MIPOTHO3UPOBAHUS
0aHKpOTCTBA.

17 4 - 4

VO, T, K, CP

Tema 6

JInneineie
pEerpecCHOHHBIE MOACIH
C HECKOJBKUMH
MepeMeHHBIMHA. Moenn
CTaIlMOHAPHBIX "
HEeCTaIlMOHAPHBIX
BPEMEHHBIX pALOB.
Meronponorus
BeKTOpHI)IX
aBtoperpeccuii (VAR).

17 4 - 4

YO, K, CP

Tema 7

CucreMbl JTUHEWHBIX
OJTHOBPEMEHHBIX
ypaBHEHUH
perpeccun.OneHka
CUCTEM YpaBHEHUH.
IIpuunnHOCTH u
0J104Hasi HK30T€HHOCTb.

YO, CP




Monemn  puHAHCOBOTO
PBIHKA.

Tema 8

AanTHBHBIE METO/IBI
aHaIM3a BPEMEHHBIX
psnoB. Mogaenu
aBTOPErPECCUU —
CKOJIB3SIIIETO CPEAHETO.
TIporno3upoBanue 1o
mozeiasm ARMA,
ARIMA BaiiecoBckmit
noaxox. Beengenue B
dunpTp Kammana
BatiecoBckue VAR.

17

vO, K, CP

Tema 9

Huxmaeckas
COCTaBJIAIONIAs
BPEMEHHBIX PSIOB.
Monenn
MIPOTHO3UPOBAHUS
cIpoca Ha ToBap.
JpobHo-
WHTETPUPOBAHHbBIE
psanel. Henuueiinpie
mpeoOpa3oBaHus U
€TMHUYHBIC KOPHH.
Ce30HHBIC STMHUYHBIC
kopHu. IIpakTuueckue
BOIPOCHI
KOWHTETPAIMOHHOTO
aHaimM3a
HECTaIlHOHAPHBIX
BPEMEHHBIX PSIOB.
JluHamMuuecKkuit MeTox
HauMEHBIITUX
KBaJpaToB

17

YO, K, CP

IIpomeskyTOUHAs aTTeCTALUS

36

KoncyabTanus -2

IK3aMEH

Bcero:

180

32 |

32

2*

78

*KCP 6 06vem oucyuniunbl ne 6X00um.

**YO — ycmuwiii onpoc, T — mecmuposanue, CP — 3a0anus 015 camocmosamenvrot pabomoi. K - ketic

Ne n/m

HaumeHoBaHue TeM
(pa3neJioB),

3aounan ¢popma odyuenusn

O0beM TUCHHUILINHBI, 9aC.

Bcero

npenoaaBartejieM

KonrakTHast padoTa o0yyaromuxcs ¢

mo BujiamMm yqeﬁm)lx 3aHSATHH

JUIOT

JIPJIOT

M3/I0T

KCP

*

CP

®opma
TeKyIlero
KOHTPOJIS

ycneBaeMocTu™™,
NPOMEKYTOYHOM

aTTeCTalluu

Tema 1

Perpeccuonnslii ananus.
ITapnas JIMHEHas
pErpecCuoOHHast MOJEIb.
Meton ~ HaMMEHBIINX
KBaJpaTOB.JHIOI€HHOC
Tb

19

17

VO, T, K, CP

Tema 2

ITony4yeHue TOUEUHBIX U
MHTEPBAJIBHBIX OLEHOK.
CBoiicTBa OILICHOK
MHK. Mopenu
MMAHEJIbHBIX JaHHBIX.

18

17

VO, T, K, CP




Tema 3

Ilokazarenn KadyecTBa
perpeccuu.
T'eTepockeaacTUyHOCTH
u ABTOKOPPEIIAIUS
OIIHOOK.

19

17

Tema 4

OcHOBHEBIE
perpeccuoHHble
monenu. HenuHeliHble
MOJIENIN i1 ux
nuHeapuzanys. Henunei
HBIE MOJIENH
BPEMEHHBIX PAIOB.
Monenn BPEMEHHBIX
pPAIOB ¢ yCIOBHOMU
reTepoCKeAaCTUYHOCTh
10.

18

17

VO, T, K, CP

Tema 5

Monens
MHO>KE€CTBEHHOMN
JUHEHHOUH  perpeccuu.
O06o6mennrpi  MHK.
DukTUBHEIC
nepeMeHHble. Monenu
MIPOTHO3UPOBAHUS
0aHKPOTCTBA.

19

18

Tema 6

JInneinele
PETPECCUOHHBIC MOJCITH
c HECKOJLKHUMU
nepeMeHHbIMU. Moaenu
CTaIlMOHAPHBIX "
HECTAIHOHAPHBIX
BPEMEHHBIX PAIOB.
MeTtoaoaorus
BEKTOPHBIX
aBToperpeccuii (VAR).

20

17

vO, K, CP

Tema 7

CucreMsl JINHENHBIX
OJTHOBPEMEHHBIX
YpaBHEHHI perpeccuu.
Ornenka CHUCTEM
YpaBHEHH.
IIpyuunHHOCTH u
0704YHast AK30M€HHOCTD.
Mogenu ¢duHaHCOBOTO
PBIHKA.

18

16

vO, K, CP

Tema 8

AanTUBHBIE METO/IBI
aHaJIM3a BPEMEHHBIX
psnoB. Monenu
ABTOPETPECCUH —
CKOITB3AIIETO CPEITHETO.
[Iporro3upoBanue 1o
mozaensm ARMA,
ARIMA BaiiecoBckuii
noaxoja. Beenenue B
dunpTp Kanmana
BaiiecoBckue VAR.

18

16

vO, K, CP

Tema 9

Iuxmmaeckast
COCTaBJISIOIIAs
BPEMEHHBIX PSIOB.
Monenn
MPOTrHO3UPOBAHUS
cIpoca Ha ToBap.
JpobHo-
UHTETPUPOBAHHEIC
pansl. Henubelinele

19

16




npeoOpa3oBaHus U
CJIMHUYHBIC KOPHHU.
Ce30HHBIE €IMHUYHEIC
kopHu. [IpakTudeckue
BOTIPOCHI
KOMHTETPAIIHOHHOTO
aHaIM3a
HECTaIlMOHAPHBIX
BPEMEHHBIX PSIOB.
JInHAMHAYEeCKHUI METO
HaMMEHBIITNX
KBaJIpaToOB

IIpomMeskyTouHas aTTeCTalMsA 9 KoncyabTamus — 2 IK3aMeH

Bcero: 180 6 | - | 12 [ 2 |151

*KCP 6 06vem oucyuniunst ne 6Xxooum.
**YO — yemuwiti onpoc, T — mecmuposanue, CP — 3a0anus ons camocmosmenshot pabomel. K - ketic

3.2. Codepotcanue oucyuniuHsl

Tema 1. Perpeccuonnbiii ananus. IlapnHas JmHeiiHas perpeccMoHHass MoJejb. Mertoa
HAHMEHBIINX KBAJPATOB. JHAOT¢HHOCTh

IIpeamer m 3amauM SKOHOMETPUKH. Kpyr BONIpPOCOB, OXBAThIBAEMBIM KypCOM JKOHOMETPHUKH.
Otnuuue 3a7a4  ONTHUMM3ALMM M CTAaTUCTUYECKUX (IKCIEPUMEHTAIbHBIX) HM3MEpeHHi B
9KOHOMHUKE. OCHOBHbBIE METO/bI, UCIIOJIb3YEMbIE B SKOHOMETPHUKE, IPUMEPDI UX MPAKTUYECKOTO
npuMeHeHnsd. CratucTtudeckass W KOPPEJSIIMOHHAsA —3aBUCHUMOCTb  MEXAY CIIy4alHbIMU
BelMuMHaMu. JIMHeWHas perpeccMoOHHass MoJelb B cilydae JBYyX IepeMeHHbIX. llonsarue
CIIy4ailHOM BEJIMYMHBI, IPUMEPHI CIIy4alHbIX BEJIMUUH B SKOHOMUKE. OTIINYME CTaTUCTUYECKOU
U KOpPEJSLMOHHOM 3aBUCHUMOCTEH. YCIOBHOE MaTeMaTHMYecKoe OXXHJaHue U (QYHKIUSL
perpeccun. JIuHelHas M HenuHeWHas perpeccMoHHble Mojenu. KoadduuueHt koppensmuu.
OT60p OOBSICHAIONMX TEPEeMEHHBIX ISl ClIy4aiiHOW BenuuyuHbl. CrenuuKanys MOJENH.
ITpumeHeHne MeTOJa HAMMEHBIINX KBaIpaToB JJIs OLIEHKH [1apaMEeTPOB PErPECCUOHHON MOJEIIN.

Tema 2. Tlony4eHue TOYEYHBIX H HHTEPBAIbHBIX OLleHOK. CBoiicTBa onenok MHK. Monesn
NaHeJIbHbIX TaHHbIX.

[Tony4yeHne TOUSUHBIX U MHTEPBAJIBHBIX OLIEHOK CTy4aliHOM BETMUMHBI [T0 YPABHEHUIO PETPECCUM.
[ToHsITHS TOUEYHOWM U HHTEPBAJILHON OLIEHOK CTy4ailHOM BelMunHbI. OlIeHKa TPYIIOBOM CpeIHen
U OICHKa WHIMBUAYAJIbHBIX 3HadeHUH. JloBepuUTeNbHas BEPOATHOCT U JIOBEPUTENbHBIN
uHTepBan. OlleHKa AMCIEPCHM JUIsi NmapaMeTpoB ypaBHEHUS pErpeccuu. |- pacnpenesieHue
CrelofieHTa U 4ucio cTeneHedl cBoOonabl. HecMmemieHHble, cocTodTenbHble U 3((EeKTUBHbIC
oneHku. Teopema ['aycca — MapkoBa. O0beM BRIOOPKH U TOUHOCTH OIICHOK.

Tema 3. Iloka3aresm kadecTBa perpeccuu. I'eTepockeIacTUHYHOCTH M ABTOKOPPeJIsILUS
OIMOOK.

[TpoBepka 3HaunMocTH ypaBHeHUs perpeccun. Koaddumment nerepmunanuu. Cinydan HaTu4us
reTepOCKEAACTUYHOCTH U aBTOKOppeIsiuMU omuOoKk. IIpoBepka 3HAYMMOCTH JIMHEHHOTO
YpaBHEHHS pErpecCMH Ha OCHOBE aHalM3a pacHpelesIeHHs YyBCTBUTEIBHOCTH CIy4dalHOMN
BEIMYMHBI K (pakTopy (mapamerpy) ypaBHeHUs perpeccud. [IOHATHS rOMOCKeIaCTMYHOCTH M
rerepockeacTuyHOCTU. [loHsITHE  aBTOKOppeNsMM  OIIMOOK BO  BPEMEHHBIX  psJlax.
ABTOKOppEISAMOHHAs (QYHKIIUS.

Tema 4. OcHoOBHBbIe perpeccuoHHble Mojenu. HequHeiinbie MogeM U UX JMHeaApU3aUusl.
HesnHeiiHble MoaeM BpeMeHHbIX PpsaAaoB. Mojaeiau BpeMeHHBIX PSAI0B € YCJIOBHOM
reTepoCcKeNacTHYHOCThIO.

[Ipocreiimne mapHblE JMHENHBIE PErPECCHOHHBIE MOJENN: MOJEIb 3aBUCUMOCTH CIpOCa OT
JI0X0J1a, ppIHOYHAs MOJelb. MozeNb 3aBUCUMOCTH CIIPOCA HA TOBAP OT CPEJHErO 10X0Ja CEMBH.
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[IpeoOpazoBanre TEPEeMEHHBIX JIs TMPUBEACHHUS HETMHEHHOWM HSKOHOMHYECKOM MOAEIH K
nuHeiHoi perpeccun. Kpuas Onrens. OueHka mapaMeTpoB B ypaBHeHMM OHrens. Ilonstue
JIOXOJHOCTH PBIHOYHOTO MHAEKca. [IpuMepsl prIHOYHBIX MHAEKCOB. 3aBUCUMOCTH JOXOJHOCTH
[IEHHON OyMaru OT PBHIHOYHOIO HMHJIEKCA. ATPECCHBHbIE U OOOpPOHHUTENBHBIC IICHHBIE OyMmaru.
Henuneitnble perpeccuonHsie Mojnenud. HenuHeilHble 1o perpeccopaM M HEIHWHEWHBIE IO
napaMerpam MOJEIIH.

Tema S. Mopeab MHoO:kecTBeHHOI JMHelHOH perpeccun. O00o0mennbiii MHK. @ukTnBHbBIC
nepeMeHHbie. Moje/n MPOrH03MpoBaHus 0AHKPOTCTBA.

Monenbp MHOXeCTBEHHOH JInHEHHOH perpeccuu. Koagdunment nerepmunanuu. OUKTHBHBIE
nepemeHHble. Hannune Heckonbkux (pakTopoB B ypaBHEHHH perpeccun. O6001eHre napHoi
JIMHENHOM PErpeCCUOHHON MOJECIIN Ha CIy4all MHOKECTBEHHOM PErpeccuy Ha OCHOBE METOAA
HalMEHBIIMX KBaapaToB. MaTpuna koBapuauuii. MatpudHas popma 3alucy ypaBHEHHUsI
MHO’KECTBEHHOM IuHENHOM perpeccun. Teopema ["aycca — MapkoBa. AHanu3 Bapuauuu
3aBUCUMO TiepeMeHHoM B perpeccur. Koaddunuent nerepmunanuu. OO600IICHHBI METOT
HAaUMEHBIINX KBaapaToB. Teopema AliTkeHa. JlocTynmHbIN 00001IEHHBINA METO]T HAMMEHBIIINX
KBaJIpaToB.

Tema 6. JluHeliHble perpecCMOHHbIE MOJAEIM ¢ HECKOJbLKMMH NepeMeHHbIMU. Moaean
CTAIMOHAPHBIX W HECTALMOHAPHBIX BpPEeMEHHBIX PAa0B. MeTog0/10TMs BEKTOPHBIX
aproperpeccuii (VAR).

JluHeiHble perpecCUOHHbBIE MOJENIN C HECKOJIbKUMHU NepeMeHHbIMU: MoJenb Kobba — Jlyrnaca,
MOJieJIb PBIHKAa HEIBMKHUMOCTH B Tropojie.3aBHCHUMOCTh BajOBOTO BBIyCKa MNPOAYKIHHU OT
00BEMOB  MPOW3BOACTBEHHBIX (OHIOB U Tpynmo3arpaT (MPOM3BOACTBEHHAS (DYHKIIHS).
Jlorapudmuueckas monens Ko66a — Jlyrnaca. Moaens popmupoBaHus 1IeH Ha BTOPUUHOE KHIIIbE
B Cankr—IlerepOypre. OcHOBHBIE ()aKTOPBI, OMpEIEIAIONINe IIeHbl Ha kuwibe. CocraBieHue
BbIOOpOYHBIX Tabmuil. CTaluoOHAapHBIM W HECTAllMOHAPHBIM BpeMeHHbIe psiabl. Tect Juku —
Oynnepa. Craructuka Jlapouna — Yorcona. Tpena v ce30HHasi KOMIIOHEHTa BPEMEHHOTO psJia.
Wnentuduxaius BpeMEHHOTO pssia. ABTOPErpecCuOHHAast MOJieb. MOJIeNb CKOMB3SIIIEeH CPpeaHEH.
Monean ARMA u ARIMA.

Tema 7. Cucrembl JIMHEHHBIX 0JJHOBPEMEHHBIX ypaBHeHHUil perpeccun. OueHkKa cucrem
ypaBHeHuii. [IppunHHOCTD 1 0/109HAsA IK30reHHOCTh. Mopaenu puHAHCOBOIO PbIHKA.
CucreMbl JUHEHHBIX OJHOBPEMEHHBIX PErPECCHOHHBIX YypaBHeHHMH. Cucrema ypaBHEHUI
OJTHOBPEMEHHOT0 (hopMupoBaHHs crpoca W mpeanoxkeHus. KocBeHHbI MeToJ] HauMEHbIIUX
kBazparoB. [Ipusenennas gopma CJIOY. Hennentudpunupyemsle U CBEpXUICHTUPUIIMPYEMbIE
napaMmeTpsl. JIByxmarosbii u TpexmaroBelii MHK. JIuHelHbIE perpecCMOHHBIE MOJEIH
¢uHaHCcOBOrO phIHKA. JloX01HOCTD, OpThEns HeHHbIX Oymar. OneHka pucka nopTdes eHHbIX
Oymar, nuBepcudukaiys noptdens. [lonsrue kacarenbHoro noptdens.OCHOBHbIE TUIIBI IIEHHBIX
Oymar. IIoHATHS CTOMMOCTH, IUBHJIEHTOB U JIOXOAHOCTH LIeHHOW Oymaru. ®akTopsl, BIUSIOLINE
Ha J0XO0AHOCTb. OXH1aeMast J0XO0IHOCTh U PUCK IIeHHOM Oymaru. @opMupoBaHre ONTUMaIbHOTO
nopt¢ens HeHHbIX OyMar Ha OCHOBE MPUHLUIIA MUHUMAJIBHOTO pucka. [IoHsATHS nonmycTuMoro u
3(pPEeKTUBHOIO MHOXXECTB. DPOpMHpPOBaHME ONTHMAIBHOTO MOPTQEns LEHHbIX Oymar mnpu
HaJIMYUU BO3MOXHOCTH O€3pMCKOBOrO IMpPENOCTAaBIIEHUS M ToJydyeHus 3aiimoB. KacaTenbHbIil
nopTdens eHHbIX Oymar. MoJienb 3aBUCUMOCTH JIOXOJHOCTH IIEHHOM OyMaru OT J0XOJHOCTH
KacaTenbHOro noptdens. BoiiBaeHMe HeBepHO  OIEHEHHBIX OyMar B CHUTYyalluu
HecOaIaHCUPOBAHHOTO PHIHKA.

Tema 8. AnanTuBHBIE MeTOAbI AHAJIM32 BPEMEHHBIX psiAoB. Moeu aBTOperpeccuu —
cKoJIb3siero cpearero. llporuosupoanue no moaeasm ARMA, ARIMA. BaiiecoBckuii
noaxoa. Beenenue B puabTp Kanmana. baiiecopckue VAR.

Mopenu aBTOperpeccuu MopsiaKa p, CKOJIB3AIIEro cpeanero nmopsaka . Moaenu AP, monenu CC,
monens ARMA. Mogens AP-1, AP-2, CC-1. JlarupoBanue BpeMEHHBIX psioB. Moaenu
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HECTAlMOHAPHBIX BPEMEHHBIX pAAOB M MX UAEHTHQHUKauus. Mojens aBTOperpeccuu -
IPOMHTErpUPOBaHHOTO ckojb3smiero cpeanero (APTICC (p, q, k) — monens (ARIMA)). Monenu
PsI0B, COZIEPIKAILUX CE30HHYIO0 KOMIIOHEHTY.

Tema 9. Iukanyeckasi COCTABJANIIAS BPeMEHHbIX PsiioB. Moje/ i MPOrHO3UPOBAHMS
cnpoca Ha ToBap. /[pooHo-uHTerpupoBanHbie psiaibl. HeiuHelinbie npeodpa3oBaHus u
eMHNYHbIe KOpHHU. Ce30HHbIe eTHHUYHbIe KOpHU. [IpakTHYecKHe BONMPOCHI
KOUHTErPAllMOHHOI0 AHAJIN3Aa HECTAIIMOHAPHBIX BPEeMEHHBIX PsAI0B. [{HHAMUYEeCKUI
MeTo/] HAMMeHbIINX KBAIPaToOB

[lapMoHMUecKass COCTABISIIOIIAsE BPEMEHHOTO psaa. l[locTpoeHwe Monenw  CE30HHOU
cocrapisitonieii.  Mcnonp3oBanune psaga  Dypwre. CHekrporpamMma HW  IEPHOIOrPAMMA.
CrekTpanbHOe OKHO TBhIOKH. AJINTHBHAS UM MYJbTUIUIMKATHBHAS CE30HHOCTh. TpeHs-
nuKIM4Yeckas cocrapisitomias psaaa. Meroa Census |, Census Il. Mcrions30BaHne CTaTUCTUYECKHUX
IIAKETOB IIPU ONPEIEICHUN CE30HHON COCTABIIAIOLICH.

4. MaTepuaJjibl TEKYLIEr0 KOHTPOJISI YCIIEBA€eMOCTH 00yUAIOIIUXCS U
(oH/ 01I€eHOYHBIX CPEACTB MPOMEKYTOUYHOI aTTeCTANMHU M0 TUCHUIIHHE

4.1. B xone peanuszanuu jucuunauibl 51.0.03 «9koHoMeTpuKa» HCHOJIB3YIOTCS
cJieayIolue MeToAbl TEKYIero KOHTPOJIsl YCIIeBAeMOCTH 00y4alouXcs:

— TP MIPOBEJICHUH 3aHATHH JICKIIMOHHOTO THUIIA: YCTHBIN OIpOC;

— IpU MIPOBEICHUH 3aHATHI CEMUHAPCKOTO TUIIA: YCTHBIM ONPOC, KEHC, TeCTUPOBAHUE;

- TIPU KOHTPOJIC CAMOCTOSTEIILHON pa0OThI CTYIEHTOB: TIPOBEPKA CAMOCTOSATEIBHBIX PadoT.

Ha 3ansaTusx amns pelieHrs BOCIUTATENbHBIX U YUeOHBIX 33/1a4 IPUMEHSIOTCS CIISIYIOIINe

(GOpMBI UHTEPAKTHBHOW Pa0OTHI: THUATIOTO-AUCKYCCHOHHOE OOCYXKICHHE MPOOJIeM, TTOUCKOBBIM
METOJI, UCCIICAO0BATEIIbCKHI METO/.

Tema (pa3aedn) MeToabl TeKyLIero KOHTPOJISA
yCIIeBAEMOCTH
Tema 1 Perpeccuonnsliii ananus. [lapHast nuneiinas
perpeccuoHHast MoJeNb. MeTo1 HauMEeHbIIUX VO, T, K, CP
KBaIPaTOB. DHJIOTEHHOCTh
Tema 2 ITony4eHnue TOYEYHBIX U VO, T, K, CP

MHTEpPBANIbHBIX olleHOK. CBoiicTBa oneHok MHK.
Mojieny naHenbHbIX JTAHHBIX

Tema 3 IToka3aTenu KayecTBa perpeccumu.
['eTepockeacTUYHOCTD ¥ ABTOKOPPESIUS
OIHMOOK.

Tema 4 OCHOBHBIE PETPECCUOHHBIE MOJIETH. YO, T, K, CP
Henunelinble Moienu u ux

nuHeapu3anus. HenrHuelinbsle MOJEIN BpPEMEHHBIX
pAoB. Mozieny BpEMEHHBIX PAIOB C YCIOBHOU
reTepOCKEeTACTUYHOCTHIO.

Tema 5Moaens MHOKECTBEHHOMN JIMHEHHON
perpeccun. O606mennpit MHK. ®ukTuBHBIE
nepeMeHHble. Moeny nporHo3upoBaHus
0aHKpOTCTBA.

Tema 6 JIuHeliHbIe perpecCHOHHBIE MOJIENH C
HECKOJIbKMMU NIEpeMeHHbIMHU. Mozenu
CTallMOHAPHBIX U HECTALIMOHAPHBIX BPEMEHHBIX YO, K, CP

pAn0B. MeTo10JI0rMsl BEKTOPHBIX aBTOPETPECCUI
(VAR).
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Tema 7Cucrembl TMHEUHBIX OHOBPEMEHHBIX
ypaBHeHUH perpeccuu.O1eHKa CUCTEM YpaBHEHUH.
[TpuurHHOCTD U OJ0YHAsE IK30T€HHOCTh. Moenu

(DMHAHCOBOIO PHIHKA. YO, K, CP
Tema 8 AmanTUBHBIE METOABI aHAIN3A
Tema 8 AnanTHBHbBIE METOIbI AHAJIN3a BPEMEHHBIX VO, K, CP

psinoB. Mojien aBTOperpeccuu — CKOJB3SIIETO
cpennero. [IpornosupoBanue no mojaeinsiMm ARMA,
ARIMA .baiiecoBckuii moaxos. Beeaenue B punbtp
Kanmana

baitecoBckue VAR.

Tema 9 [uknumyeckas cocTaBIISIIOIIAS
BPEMEHHBIX ps10B. Moies MpOrHO3UpPOBAHUS
cipoca Ha ToBap. JpoOHO-UHTErprUpOBaHHBIE PSIIBI.
Henuneiinsle npeobpazoBaHus U eIMHUYHBIC
KOpHU. Ce30HHbIE €IMHUYHbIE KOPHHU.
[IpakTrueckue BOpOChl KOMHTETPALIHOHHOTO
aHaJIM3a HECTAllMOHAPHBIX BPEMEHHBIX PAJIOB.
JlMHaMu4YeCcKnii METOJ HAMMEHBIINX KBaJAPaTOB

4.2. Mamepuanvl meKyujeco KOHmMpOiA ycneeaemocmu
Tunoevte oyenounvie mamepuaivt no memam 1-9

TecroBble 3a1aHus.
3aaHus AJ1 CaMOCTOSITENIbHOM pabOTHI.

Keiichl.
Bomnpocs! 1151 ycTHOTO O1poca.

ok wdE

3aoanua ona camocmoamenvHoll padomaol

3aoanue 1.

HepequL BOIIPOCOB JIs1 IOATOTOBKHU K 9K3aMCHY.
MGTOZII/I‘IGCKI/IC PEKOMCHAAIHN IJIA 06yqafomnxc;1 110 OCBOCHHIO AU CHUIIJIMHBI.

1. Pacckaxure 0 METOJIaX IOCTPOCHUS MoJIeNiel U crelu(UKaINY €€ CUCTEMATHIECKON YacTH.
2. Urto Takoe MYJbTUKOUIMHEAPHOCTh. Kakue MeToabl OOHApYKEHHUS MYJIbTHKOJUIMHEAPHOCTH

Br1 3Haere?

3. Kak mpoucxoaut orieHKa napaMeTpoB MOJIEIEH U UX JUArHOCTHKA?
4. Kakum 00pa3oM B MOJIEIH UCTIONB3YIOTCS Ka4yeCTBEHHbBIE OOBIICHSIOIINE TIepeMeHHbIE?
5. Kak mpoucxoauT celeKuuss MOJEIeH W BBHIOOpP MOJETHW C ONTHMAaIbHOW KOMOWHAIMEH

NPEIUKTOPOB?
6. Cdopmynupyiite npeanocsuiku MHK.

3aoanue 2.

1. B uem CYTbh METOAA I'NTaBHBIX KOMIIOHCHT U KOIr'Jia OH HpI/IMeHHeTCH?

2. Kak MMPpOUCXOOUT BBI60p KOJIMYECTBA TJIABHBIX KOMIIOHCHT?

3. Kak npou3BoauTCs OlEHKA yPOBHS MH(POPMATUBHOCTH TJIABHBIX KOMIOHEHT?

3aoanue 3.

1. Kakue OKOHOMHYECCKHEC 3aJa4u, O9KOHOMETPHUYECKOC
npeamnojgaracT IpuMEHCHUEC MoJeJIei ¢ ,Z[HCI(pGTHOfI 3aBHCUMOI HCpCMCHHOﬁ?

MOACIINPOBAHUC

KOTOPBIX

2. Kakoiif MeToJ1 UCTIOIb3yeTCs SISl OIICHKH TTapaMeTpoB MoJIesiei OMHApHOTO BhIOOpa?

13




3. KakoBbI HEIOCTATKX JTMHEHHOW BEPOATHOCTHON MOJIETH?
4. Ha yem OCHOBaH TECT OTHOIIICHHUS TPABAOTION00Ms?

3aoanue 4.

1.Kakue naHHbIC SBISIOTCS MAHEIbHBIMU?

2.B ueM CcyIHOCTh METO/1a B3ATHUS Pa3HOCTEH?

3.Kakue Mozie MpUMEHSIOTCS TSl aHAJIM3a TTAaHEIbHBIX JaHHBIX ?

4.Kak mpou3BOASIT OIICHUBAHKE MTAPaMETPOB MOAEIHU ¢ GUKCUPOBaHHBIME 3 dexTamu?
5.KakoBa posib HHCTPYMEHTAIILHBIX IEPEMEHHBIX B OIICHUBAHUH MOJIEJICH 110 TTAHETbHBIM

TAHHBIM?

Bonpocul onsa ycmnozo onpoca (npumepot)

Boo~Nour~wOE

=
=

28.
29.
30.

0.
. Koadppumment koppemsmnn.
12.
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.
23.
24.
25.
26.
27.

IIpenmMer u 3a1a4l SKOHOMETPHUKH.

Kpyr BompocoB, 0XBaTbIBa€MbIN KypCOM SKOHOMETPUKH.

OTtnuuue 3a1a4 ONTUMHU3AINN U CTATUCTUYECKUX (SKCIIEPUMEHTAIBHBIX ) H3MEPEHUI B 3KOHOMHKE.
OCHOBHbIE METO/1bl, UCIIOIb3yEMbIE B SKOHOMETPUKE, IPUMEPHI UX MPAKTUYECKOTO MPUMEHEHUS.
CratuctHueckas ¥ KOppesIMHOHHAs 3aBUCHMOCTh MEXy CIIyYailHBIMHU BETUYHHAMHU.

JIuneiiHas perpecCUOHHas MOAEIIb B CIIy4ae ABYX IIEPEMEHHBIX.

ITonsTHE Cily4aiiHOW BEJTMYUHBI, IPUMEPHI CIIy4alHBIX BEJIMYUH B 3KOHOMHUKE.

OTnuure CTaTUCTUUECKOU U KOPPETSIUMOHHON 3aBUCUMOCTEH.

VYcnoBHOE MaTeMaTHYECKOE OXKUAAHNE U (YHKLUS PETPECCHH.

JIuHelinas U HENMHEWHAs PErPECCUOHHbBIE MOJENH.

OT160p 0OBACHSIONINX MIEPEMEHHBIX IS CITy9ailHOW BEJTMYHHBL.

Crienuukanus MOJICIH.

[TpuMeHeHne MeTo1a HAMMEHBIIMX KBaPATOB JUIS OLIEHKH ITapaMeTPOB PErPeCCHOHHON MOJICTIH.
[TomyyeHne TOYCUHBIX H HHTEPBAIBHBIX OLICHOK CIYYaifHOH BETMIHHBI IT0 YPAaBHEHHIO PETPECCHHU.
IToHsATHA TOYEYHON U UHTEPBAJILHON OLICHOK CIIyYaliHOM BEJIMYUHBI.

OrieHka TpynmnoBoi CpeaHel U OLIEHKA MHANBUYaTbHBIX 3HAUCHHI.

JloBepurtenbHas BEPOATHOCTb U JJOBEPUTEIIBHBIN UHTEPBAIL.

Onenka aucnepcuil 1as napaMeTpoB YPaBHEHUS PETPECCUN.

T- pacnpenenenne CTbIOJICHTA U YUCIIO CTENEHEH CBOOOIBI.

Hecmeniennsle, cocrosiTenbHble U 3(PPEKTUBHBIE OLIEHKU.

Teopema I'aycca — Mapxkosa.

O06beM BBIOOPKU ¥ TOYHOCTH OLIEHOK.

IIpoBepka 3HAYMMOCTH YPaBHEHUS PETPECCUM.

Koad¢umenT nerepmuHanuu.

Crny4au Hamu4us reTepOCKeTaCTUUHOCTH M aBTOKOPPEIIALIUHU OIINOOK.

IIpoBepka 3HAYUMOCTM JIMHEWHOIO YPAaBHEHHUS pErpeccMM Ha OCHOBE aHAIN3a
pacripesie/ieHus] YyBCTBUTEJIBHOCTU CIy4aiHOM BenMuuHBI K (akTopy (mapamerpy)
YPaBHEHUS PETPECCUM.

[ToHATHA TOMOCKENACTUYHOCTH U T€TEPOCKEIACTUYHOCTH.

[TonsiTe aBTOKOPPENALNY OIINOOK BO BPEMEHHBIX psax.

ABTOKOppEISAMOHHAs (QYHKIIUS.

Tecmoevie 3a0anusn no oucyuniaune « IKOHOMempuKa (NPOOSUHYmMbBLIL YPOBeHb)» (npumepbt):

3AJTAHUE Ne 1 (BoiOepuTe HECKOJIBKO BApUAHTOB OTBETA)

K xmaccam OKOHOMCTPHUYCCKUX MoOJeJIeil OTHOCSTCS:
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BAPUAHTBI OTBETOB:

1) KOpPEJSIIUOHHO — PErPECCUOHHBIC MOJICT  2)  CHCTEMbI HOPMAJIbHBIX YPaBHCHUIH

3) aBTOKOppEJSIUOHHBIC PYHKIIUU 4)  Mojenu BpEMEHHBIX PSIIOB

3AJIAHHUE Ne 2 (BoiOepuTe BapHaHThI COITIACHO TEKCTY 3aaHHs)
Y CTaHOBUTE COOTBETCTBUE MEXK1y HAMMCHOBAHHMSIMU DJIEMEHTOB ypaBHeHuUs1 Y =bo+b1X+e
U UX OYKBEHHBIMU 0003HAUECHUSMHU:
1) mapameTtpsl perpeccun
2) O0OBACHSIOIIAS IIEPEMEHHAs
3) oOBscHsIEMAas EpEeMEHHAs
4) ciy4aiiHble OTKIIOHEHHUS

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

3BAJAHUE Ne 3 (svibepume ooun sapuanm omeema)
Kak Bnusier yBenmueHne o0bemMa BEIOOPKH Ha BETUYHMHY OCTATOYHOM TUCTIEPCHH
CIy4yallHOU BEIUYHUHbI?

BAPUAHTBI OTBETOB:
1) Huxkak.
2) OcraTo4Hast AUCTICPCHS YBEINUUBACTCS.
3) Ocraro4Hast IUCTIEPCHUS] yMEHBIIACTCSL.
4) Pe3ynbTaT 3aBUCUT OT KOHKPETHOTO BUA CIyYailHOW BEJIMYMHBI.

3AJIAHUE Ne 4 (Bb1OepuTe BapUaHThl COITIACHO TEKCTY 3aJaHUs)
YcTaHOBUTE COOTBETCTBUE MEXKAY BUAOM HEITUHEWMHON MOJEIIH M 3aMEHON NEPEMEHHBIX,
CBOJIAILMX €€ K JUHEUHOU PErPECCUN.

1 Veg+h X 4+c - X2+sz
2 V=g ¥z
3 Vog-b¥. g

1
4. Ca+b Xtz
BAPUAHTBI OTBETOB:
1) Zz}l; 2) Z=7 V=X
3) 7= vl 4d Z=In¥

KoHnTeHT OaHKa TECTOBBIX 3a)IaHI/II>'I 10 JUCIHHUITIIMHE HAXOOATCA Ha Ka(be)lpe O9KOHOMUMKH.

Keiicol no oucyunaune «Ixonomempuka (npoosunymulii ypoeeHs)» (npumepbol):

15



Keiic 1

CocTaBuTh CrHelU(UKAIMIO MOACTH MaKPOIKOHOMUKH. JKOHOMHUYECKHH OOBEKT — 3aKphITas
HaI[MOHAJIbHAsl PKOHOMUKA. E€ COCTOSHUE B TEKYIIEM IEpUOJIe t ONMUCHIBACTCS NMEPEMEHHBIMU: Yt —
ypoBens BBII, Ct — motpebnenne, It — maBectuum, Gt — rocymapcTBeHHbIe pacxoasl. Tpedyercs,

MPUMEHSAA  YeThIpe

TIPUHITATIA

crienuuKaIum

OKOHOMETPHUYECCKUX

MOJCIICH, COCTaBHTH

crenu(UKAIMI0 MaKpOMOJCTH, TPU COCTABICHUM KOTOPOW Y4YECTh CICAYIOIIME SKOHOMHYECKUC
YTBEPXKACHUSA: a) TEKylIee MoTpebiieHne 00bsICHIETCS aBTOHOMHBIM TTOTpebiieHneM 1 ypoBaeMm BBII
B MpEIbIayIIeM IepuoJie, Bo3pactas BMECTe C HUM, HO C MEHBIIEH CKOPOCThIO; 0) BEIMUYHHA

WHBCECTULIMH npAaMO MHOpOIOpLHHUOHAIbHA MTPUPOCTY

BBII 3a npeamecTByromuii mnepuoi; B)

rOCYIapCTBEHHBIC PACXOJIbI BO3PACTAIOT C MIOCTOSIHHBIM TEMIIOM POCTa g; T) TeKyliee 3HaueHre BBIT
€CTh CyMMa TeKYIIHUX YPOBHEH MOTPeOIeHNs, HHBECTUINI U TOCYJaPCTBEHHBIX PACXO/I0B.

Keiic 2.

BrImOTHUTE OIEHKY MOXOMHOCTH KOMHAHMA A Jisi MOMEHTa t = 3, mpH KOTOPOM JTOXOIHOCTH
kommannu B npunumaer 3nauenue X3 = 0,07. IlocTpouTs JOBEpUTEIBHBIE UHTEPBAIBI ISl OLIEHOK
CPeIHEr0 W WHANBHUYaTbHOTO 3HAYCHUN JOXOTHOCTH.

5. OueHo4YHbIE CPeACTBA JJIsl MPOMEKYTOYHOM aTTeCTAIUN
5.1 Dk3amMeH NPOBOAMTCS C MPUMEHEHHEM CJIeYIIIHMX METOA0B (CpeacTB):
[TpomMexxyTouHast aTTecTamus MPOBOAUTCS B (popme codbeceIoBaHMsI 10 BOIIPOCAM.
[Ipu peanuzanuu npomexkyrouHoi arrectauuu B DO/[OT Moryr ObITh HCHOJIB30BAHBI

crenyromue GOpMEI:

1.YctHo B JIOT - B popme ycTHOro OTBETa Ha TEOPETUUYECKUE BOMPOCHI M PEUICHHs 3aJauu

(xetica).

2. IMucemenno B CAO ¢ mpoKTOpUHTOM - B (pOpMe MHCHMEHHOTO OTBETa HA TEOPETUUYECKUE
BOIPOCHI U peUIeHMs 3a1a4uu (Keiica).
3. TectupoBanue B C/IO ¢ mpoKTOpUHTOM.

5.2. OneHo4HbIe CPeACTBA JJIsI IPOMEKYTOYHOM aTTecTalluH

KoMmmnonent KOMIICTCHIIUHA

ITpomexyTOYHBIN/KII04YeBOH
HHIMKATOP OLleHUBAHMSA

Kpurepnii onenuBanuns

U MPOTPaMMHBIE CPEJICTBA MPH

HUCCICOOBATCIIbCKUX 3a1a4

OIIK OC-3.1 IIpumensier MPOABUHYTBIE | IHCTpYMEHTANIBHBIA ~ METOJ
Crniocoben IPUMEHATh | MHCTPYMEHTAIbHbIE ~ METOABl | SKOHOMETPHUUECKOI0 aHalInu3a
IIPOJBUHYTHIE HSKOHOMMYECKOTO aHajlu3a IpH | IpU peleHun
MHCTPYMEHTAJIbHbIE ~ METOJbI | PEIIEHUN HCCIIEe0BAaTENbCKUX | UCCIEI0BATENbCKOW  3a7auun
SKOHOMMYECKOTO aHajlu3a IpH | 3ajad BbIOpaH MPaBUIBHO

pELIEHNH HCCIIEA0BATEIbCKUX

3a1a4

OIIK OC-3.2

Cnocoben npuMeHaATh | [Ipumenser MIPOJIBUHYTHIE

MIPOBHHYTHIE MHCTPYMEHTAJIbHBIE ~ METOJIbI

WHCTPYMEHTAJIBHBIE ~ METOJbI | JKOHOMHUYECKOIO aHajau3a IpH

SKOHOMMYECKOTO aHalli3a MpH | PElIEHUH MPAKTUYECKUX 3a/1a4

pelIeHUH MPAKTUYECKUX 3a/1au

OIIK OC-5.1 Hcnoneiyer coBpeMeHHbIe | Bribop nH(OpMaLMOHHON
Cnocoben UCIOJIb30BaTh | MHPOPMAIIHOHHBIE TEXHOJIOTUU U MPOTPaMMHOTO
COBpEMEHHBIE TEXHOJIOTMM U MPOTPaMMHBIE | CPEACTBA  NPU  PEUICHUH
MH(pOPMAIMOHHbIE TEXHOJIOTHU | CPEACTBA  MPH  PELICHUU | UCCIENI0BATEeIbCKOW  3aj1aun

OCYHIECTBJICH BEPHO
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KomnonenT komnerenuun | IIpomexyTouHbINH/KIH09eBOH Kpurepuii onenuBanus
HHAMKATOP OLleHUBAHMS

pELIEHNN HCCIEN0BATENbCKUX Bri6op nH(POPMAIIMOHHON
3amaq TEXHOJIOTUU U TPOTPAMMHOTO
OIIK OC-5.2 Hcnonp3yer COBPEMEHHBIE | CPEACTBA IIPU PELIEHUH
Cnocoben UCIIOJIb30BATh | MH(OPMAIIMOHHBIE HPaKTHYECKON 3a7a4n
COBpPEMEHHBIE TEXHOJIOTHM ¥ TPOTPAMMHBIE | OCYILECTBIIEH BEPHO
MH(QOPMAIIMOHHBIEC TEXHOJIOTUH | CPEACTBA  NPH  PEIICHUU
Y TIPOTpaMMHBIE CPEACTBA MPHU | MPAKTUYECKHUX 3a7a4
pELICHUH MPAKTUYECKHX 3a/1a4

Tumnosble OLleHOYHBbIE MATEPHAJIBI MPOMEKYTOUHOI aTTEeCTALMH

Bonpocs! Kk 3k3amMeHy

1.  Ilpenmer u 3agauul S5KOHOMETPHUKH.

2.  DyHKIMOHAIBHAS, CTATUCTHYECKAS U PETPECCHOHHAs 3aBUCUMOCTH MEXIY IIePEMEHHBIMU.

3. OcHOBHBIE 3Talbl 3)KOHOMETPUYECKOTO UCCIIEIOBAHHUS.
4.  ®opmupoBanue BbIOOpKH. IIpocTpaHCTBEHHBIC NaHHBIE, BPEMEHHBIC DPs/Ibl, MaHEIbHBIC

JaHHBIC.

5.  BrgBienne HanOosee cyecTBeHHbIX (hakTopoB. KoadduumeHT koppensium.

6. Cneuuduxamms

MOJENH.

OOnbsacHseMast INEPEMECHHaAs,

perpecCUOHHON MOJCNU. XapaKTepHble PYHKIIUU PETPECCUH.
7.  JluneiiHble, HeNMMHEWHbIE MO (akTOpaM U HEIWHEHHBIE O MapaMeTpaM YpaBHEHUSA
perpeccun. CriocoObI JIMHEApU3aIiu.
8.  Kuaccuueckas nuHeiHas HOpMalibHasl PETPECCUOHHAS MOIEIb.

9. ['oMOCKEe1aCTUYHOCTD U IETEPOCKEAACTUYHOCTh. ABTOKOPPEIALIMS BO BPEMEHHBIX Psiiax.

MYJ'IBTI/IKOJIJII/IHeapHOCTL.

dakTopel U MapameTpsl

10. IIpumeHeHHE METO/a HANMEHBIINX KBAAPATOB JUISI IOJTYYCHUS OI[CHOK ITapaMeTpOB MMapHOH

PErpEeCCUOHHOM MOICIIH.
11.
1 3¢ (HEKTUBHBIE OLICHKH.
12. Tlonsartue

TOYCYHOI'O nu

HHTCPBAJIBHOI'O  IPOTrHO3a

00BICHIEMOT

Br160opouHas onieHKa napaMeTpoB perpeccuoHHON Mosienu. HecMelieHHble, COCTOSATENbHbIE

IIEPEMEHHOM.

I/IHTepBaJ'ILHHﬁ MMPOrHo3 CpeaAHCro 3HAaUYCHUA W HWHIAUWBUAYAJIbHBIX 3HAUYCHUM 3aBHCHUMOM

MIEPEMEHHOM.

13.  MHokecTBEeHHBIN perpecCHOHHbIN aHanu3. PacueT mapaMeTpoB ypaBHEHUS perpeccuu.

14. Onenka 3HaYMMOCTH MapaMEeTPOB ypaBHEHHsS perpeccuu mo t- xpureputo CTbIOJEHTA.
To4HOCTb OnpeseneHns HapaMeTpoB.
15. Onenka kayecTBa BOCHPOM3BEICHHUS YpPAaBHEHUEM pPETPEecCCHM BBIOOPOUHBIX JIAaHHBIX.

KoadduimenTs! gerepmMuHayim R® u R;dj.

16. Ouenka 3HAYUMOCTH ypaBHEeHHs perpeccuu 1o F- kpurepuro @umepa. Ciydan napHoOi U

MHO>KECTBEHHOU perpeccun.

17. Tlonarue peIHOYHOTO UHACKCA. PhIHOUHAS MOJIEINb.
18. Amnanu3 BTOPHYHOTO phIHKA HEIBMKUMOCTU. OCHOBHBIE (PAKTOPBI MOJIETIH.

19. VpaBHeHue perpeccuy NpH HAIMYUM KAYECTBEHHO PA3IUYHBIX TPYIIT CTATHCTUYCCKUX
JaHHBIX. OUKTUBHBIE IEPEMEHHBIE.

20.

®opmupoBaHue nopTdens HeHHbIX Oymar. OxunaeMast JOX0JHOCTb U PUCK MOPTdes.

21. ®opmupoBaHue noprdens U3 HEKOPPEIUPOBAHHBIX LEHHbIX Oymar. JluBepcudukarus

noptderns.

22. ®opmupoBanue mnoptrdens M3 JAByX LeHHbIX Oymar. Jlomyctumoe u 3ddexTuBHOE

MHOECTBA.
23. ®dopmupoBaHue

noptdens

us3 IIOJIHOCTBIO

AHTUKOPPEIMPOBAHHBIX [IEHHBIX Oymar.

KOPpENUPOBAaHHBIX U

INOJIHOCTBIO
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24. ®opmupoBanue mopTdens u3 ABYX IEHHBIX OyMar npu Haauduu oonmranuid. KacarensHbrit
nopTQens.

25. Tectol npoBepku rerepockeaactuaHoctu. Kpurepuit Criupmena. Kpurepuit [Nonndenna-
KBannra.

26. ABTOKOppenupoBaHHOCTH ocTaTKoB. Kpurepuii Jlapouna-Barcona.

27. Ormpenenenue U Kiaaccu(UKaus BpEMEHHBIX PSIJIOB.

28. Monenu BpeMeHHBIX pA10B. COCTaBISAIONINE MOAEIHU PSIOB.

29. CranuoHapHOCTh BpEMEHHBIX ps0B. CTAIIMOHAPHOCTH B Y3KOM U IIIUPOKOM CMBICIIE.

30. ABTOKppensiMOHHAas M 4YacTHas aBTOKoppeisuuoHHas ¢yukus. Koppenorpamma.
JlarupoBaHnue psna.

31. Kpurepun mnpoBEpKH CTAIMOHAPHOCTH BpeMeHHoro psga. Kputepmii boxca-Ilupca u
JIptounra-bokca.

32. Kputepun cepuii. Kpurepuii 3HakoB. MennaHHbI KpUTEPUH.

33. AHanuTHYeCKHe MOKa3aTeNd JUHAMHUKHU. ba3ucHbIe U IIeMHbIE TTOKa3aTelu.

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

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

36. Mogenu ckonp3siero cpeanero MA(Q).

37. Mogaenu ARMA(p,q).

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

39. CucreMbl OJHOBpEMEHHBIX ypaBHeHHH. [IpuMephl cucTeM OJHOBPEMEHHBIX ypaBHEHUH.
40. KocBeHHBII MEeTO/1 HAUMEHBIIUX KBAPATOB.

41. TlpoGnema MIEHTHPHUIUPYEMOCTH YPaBHEHHI CUCTEMBI OJTHOBPEMEHHBIX YpaBHEHHH.

42. JIByxX1IaroBblii METOJl HAUMEHBIIIUX KBaJPaTOB.

43. TpexmaroBblii METOJ HAUMEHBIIINX KBAJ[PATOB.

44, Mopuenu IpOrHO3UpOBaHUs OAHKPOTCTBA.

45. Mojenu naHeIbHBIX JaHHBIX.

46. IlpuanHHOCTH W OJIOYHAS IK30TEHHOCTD.

47. Metononorusi BeKTopHbIX aBToperpeccuii (VAR).

48. baitecoBckuii moaxo. Beenenue B pribtp Kanmana

49. baitecoBckue VAR.

50. Mopnenu BpeMEHHBIX PSIIOB C YCIOBHOM reTepOCKeIaCTUYHOCTHIO

51. JIpoOHO-MHTETrpUPOBAHHBIE PSJIBI.

52. Henuneiinble mpeoOpa3zoBaHus U eqUHUYHbIE KOpHU. Ce30HHbBIE €IMHUYHBIE KOPHHU.

53. [IIpakTudeckwe BOIMPOCHI KOWHTETPAMOHHOTO aHaIW3a HECTAlMOHAPHBIX BPEMEHHBIX
PSIOB.

54. JluHaMH4YECKU METOJI HAaUMEHBIIHNX KBAJAPaTOB

[IIxana oueHNBaHUA

Ha onenky «OTJIM4YHO» CTYAEHT JOJDKEH IPOAEMOHCTPUPOBATh YMEHHE OPHEHTHPOBATHCS B
OCHOBHBIE TEHJCHIIMM Pa3BUTUS COBPEMEHHOM SKOHOMHYECKON MBICIHM U HUCIOJIB3Ysl OTIUYHBIE
IpeIMETHbIE 3HAHMS, OIpPEAENsATh HANpaBJIE€HUS SKOHOMMYECKOTO pa3BUTHUS TOCYAapCTBa,
BJaJ€eT KYyJbTypol 53KOHOMHUYECKOIO MBIIIJICHNS, CIIOCOOHOCTh K OOOOIIEHMIO, aHaIu3y,
BOCTIPUATHIO MH(GOpPMAIIMK, TOCTAHOBKE LIEJIM U BBHIOOPY MyTEH €e JOCTHXKEHHUS; CIIOCOOHOCTh
TBOPYECKHU OCMBICIIMBATh YUeOHBII MaTepHual, JeMOHCTPUPYET BHICOKUN YpOBEHb MOATOTOBKHU K
KOKIOMY  3aHATHIO, TPOSIBISIET  TBOPYECKYI0  aKTHUBHOCTb, MOXET  yCTaHaBJIMBATh
MEXIPEAMETHBIE CBSI3HU, @ TAK)KE U3JIaraeT BbIBOJIbI U MIPEIOKEHUS, IPABUIIBHO OTBEYAET HA BCE
JIOTIOTHUTEIIbHBIE BOIPOCHI, OTBET JOJKEH OBITh JIOTUYHBIM U MOCIEA0BATEIbHBIM.

Ha onenky «Xopomo» CTyIeHT JO/DKEH MPOJAEMOHCTPUPOBATH YMEHHME U3Jaratb u
UCIIOJIb30BaTh IPEJIMETHbIE 3HAHUS, CHEIUAIbHbIE 3HAHUS IO JPYTUM 53KOHOMHYECKHUM U
o0mieo0pa3oBaTeIbHBIM ~ JUCHUIUIMHAM;  CIIOCOOHOCTH ~ CaMOCTOSITENIBHO  OIICHHMBATh
3¢ (HEeKTUBHOCTh T€X WM MHBIX SKOHOMHUYECKUX PELIEHHUH; aJanTUpOBaTh Y4eOHbIM MaTepuai K
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KOHKPETHBIM CUTYalUsSIM MPU aHaJIN3€ MaKpOIKOHOMUYECKOU MOJIUTUKH TocyaapcTBa. Bmecte ¢
TEM, HE BIIOJIHE MPABUILHO OTBEUAET HA BCE JIOMOJIHUTENbHBIE BONPOChl. OTBET HE OTIMYAETCS
JIOTUYHOCTBIO U MOCJIEI0BATEIbHOCTHIO.

Ha oueHky «YI0BJI€TBOPUTEJNbHO» CTYICHT JOHKEH HMMETh NPEICTaBICHUE O MpeaMere
MaKpPO3IKOHOMHKH, METOJ1aX TO3HAHMUs, ObITh 3HAKOM € 0230BBIMH SKOHOMUYECKUMU KaTETOPUSIMU
U MaKpO’KOHOMHYECKMMU MOJCISIMU. B TOXe BpeMsi HE MOXET I'pPaMOTHO JeJIaTh BBIBOJBI U
MPeJIOKUTH peKoMeH1aiuu. He BoHe npaBUIIbHO OTBEYAET HA BCE IOMOTHUTENIbHBIE BOMPOCHI.
OTBeT HEe OTIINYAETCSI IOTUYHOCTBIO U TI0CIIE10BATENBHOCTBIO.

Ha ouenky «HeynoB/ieTBOPHUTEJIBHO» CTYICHT HE MPOAEMOHCTPUPOBAI YMEHHE TBOPUYECKU
OCMBICJIUBATh Y4eOHBI MaTepuas, wH3JIaraTh H HCIOJB30BaTh MPEIMETHBIC 3HAHUS,
MPEJICTAaBICHUE O IMPEAMETEe MAaKPOAIKOHOMHUKH, METOAAX IMO3HAHUS, 3HAKOMCTBAa ¢ 0a30BBHIMU
SKOHOMUYECKUMH KATErOpPUSMU M MaKpPOIKOHOMHUUYECKHUMH MoOjeNsMH. He MOXKeT H3JI0KUTh
BBIBOJIBI M TPEUIOKHUTh peKoMeHAanuu. He mpaBMIIbHO OTBeuaeT Ha BCE JOMOJHHUTEIbHBIC
BOIIPOCBI.

MeTtoauyeckue MaTepuabl

OK3aMEHbl OPraHU3yIOTCS B MEPUOJI CECCUM B COOTBETCTBMM C TEKYIIMM TpaduKoM yd4eOHOro
npouecca, YTBEP)KICHHbIM B COOTBETCTBUM C YycTaHoBieHHbBIM B C3UY mnopsakom.
[TpooKUTENBHOCTh SK3aMEHA JJIS KaXJOro CTYJEHTa HE MOXET IMpEeBBINIATh YeThIpex
aKaJeMHYECKHX 4YacoB. DK3aMEH HE MO)KeT HauumHaThcs paHee 9.00 yacoB M 3aKaHUMBATHCS
no3aHee 21.00 yaca. Dx3aMeH NPOBOJAUTCS B AyAUTOPUH, B KOTOPYIO 3aIlyCKAIOTCS OTHOBPEMEHHO
He Oonee 5 uenoBek. Bpemst Ha MOATOTOBKY OTBETOB IO OMIIETY KaKIOMY OOydaromemycs
otrBoguTcs 30-40 munyTt. [Ipu sBKe Ha SK3aMeH 00yUaIOIIUICS JOHKEH UMETh ITPpU ce0e 3aUeTHYIO
KHWKKY. Bo BpeMs sk3ameHa oOyvarolyecs 1o pelieHnIo IpernoaaBaress MOI'yT M0J1b30BaThCs
y4eOHOI porpaMMoi IUCHUILIMHBI U CIPABOYHON JIUTEPATYPOH.

6. MeToauyeckue yKazaHus AJsl 00y4arOLIUXCS M0 OCBOEHUIO TUCIHUTLIUHBI

MeToauuecKkue PECKOMEHIAMH 110 paﬁoTe HaJ KOHCIIEKTOM JIEKIMH BO BpEMA U
mocCJjie NMNPpoOBEICHUA JICKIIUU.

O6y‘{aIOHlHMCH PEKOMEHAYCTCA B XOAC JICKIIMOHHBIX 3aHATHI BBIIOJIHITH CJICOAYIOIICC:
BECTU KOHCIICKTUPOBAHUEC yqe6H0ro marepuaiia, 06pa1uaTL BHUMAaHHUEC Ha KaTCropuu,
q)OpMy.]'II/IpOBKI/I, PaCKpbIBAOIIUEC COACPIKAHNUEC TCX HIIM MHBIX SIBIICHUH U IponeCcCOB, HAYYHBIC
BBIBOJAbI W IMPAKTHUYCCKUC PCKOMCHAAIIMU 110 HUX NPUMCHCHHIO, 3aJaBaTb IPCHIOJaBaATCIIIO
BOIIPOCHI.

[lenecooOpa3Ho B KOHCHEKTax JIEKUMH pabouMX KOHCIEKTax (OpMUpPOBaTH MOJsS, Ha
KOTOPBIX BO3MOXKHO JejaTb IMOMETKH U3 PEKOMEHJIOBAHHOM JHUTepaTyphl, JOHOJIHSIOIINE
MaTepHall MPOCITyIIaHHOM JIEKITUH, a TAKXKEe MOTICPKUBAIOIINE 0COOYIO BAYKHOCTD TEX MJIH MHBIX
IOJIOXKEHUH.

MeToanyeckue peKOMeHAAIMU K CEMUHAPCKUM (IPAKTHYECKHM) 3aHATHAM.

Ha ceMuHapckux 3aHATHSAX B 3aBUCHUMOCTH OT TEMbI 3aHATHS BBIIOJHAETCS IOUCK
uH(pOpMallMU N0 PEIIeHUI0 NMPOo0JIeM, BbIpabOTKa UHINBUIYAIbHBIX WIH IPYNIOBBIX PEIICHUH,
pelIeHue 3a/1a4, UTOrOBOE 00CYXIeHHE ¢ 0OMEHOM 3HaHUSIMH, YYaCTHE B KPYTJIBIX CTOJIAX, pa3doop
KOHKPETHBIX CHUTYyallMil, KoMaHJHas paboTa, pelleHHe WHIUBUAYAIbHBIX TECTOB, y4acTHE B
JIETIOBBIX UTpax.

19



[Ipn moAroToBKe K CEMHUHAPCKUM 3aHATHSAM KaXKIbli 00ydaromuics AOMKEH: U3Y4YHTh
PEKOMEH/I0BAaHHYIO Y4eOHYIO JIUTEPaTypy; MOATOTOBUTH OTBETHI HA BCE BOIIPOCHI CEMHHAPA.

[Ipu MOATOTOBKE K CEMUHAPCKHUM 3aHATHSAM HEOOXOAMMO OOpaTUTh BHUMAaHHUE HA BUBI
paboT, KOTOphIe onpeeacHbl 3aganueM. CylecTBEHHBIN aKICHT JeIaeTCs Ha YMEHHE CTYJIeHTa
BBITIOJHATh WHIWBHyadbHBIC MMCEMEHHBIC 3a/IaHUs, a TAK)KEe Ha pabOTy CTydeHTa ¢ OOJBIITNM
00beMoM nH(pOpMaIUU, KaK B AJICKTPOHHOM, TaK U B IIEYaTHOM BHUJIE.

IIpu moAroToBKe K CEMUHAPCKUM 3aHATUSAM Ba)XXHO MPOpabOTaTh MaTepuai JIEKUUH 110
KOHKPETHOH Te€M€, 03HAaKOMUTBCS C YKa3aHHON JIMTEPAaTypOl M BBIIOJIHUTH BCE HEOOXOAUMBIE
IpakTU4ecKue 3a1anus. [|Jig ceMUHApCKUX 3aHATUH JIydllle 3aBECTU OTIeIbHYIO NanKy ¢ (aiinamu
WJIM TETPaJlb CO CbEMHBIMU JIUCTAMU JUIsl Y00CTBa pabOTHI.

IToaroToBKa K KOHTPOJIbHBIM MEPONPHUATHSM.

HpI/I IMOATOTOBKE K KOHTPOJBHBIM MCEPOIPHUATUAM O6y‘IaI-OH_[I/II\/'IC$I JOJDKEH OCBOMTH
TeOpeTI/IIIeCKI/Iﬁ Marcepurall, IMOBTOPHUTbL MATCpUal JICKIUOHHBIX MW MMPAKTHYCCKUX SaHﬂTHﬁ,
MaTcpural ajis CaMOCTOATEIbHON pa6OTLI I10 YKa3aHHbIM MIPETIOAAaBaTCIIsSIM TEMaM.

CamocrosTenbHas padoTa OCYIIECTBIISICTCS B BUJIC H3YUYCHUS JTUTEPATYPhI, SMITUPUICCKUX
JAaHHBIX I10 Hy6JII/IKaHI/I$IM N KOHKPCTHBIX CHTyaHHﬁ, MMOATOTOBKC MHAUBHUAYAJIbHBIX pa60T, pa60Ta
C JICKIIHOHHBIM MaTEPUAIOM, CAMOCTOSITEIIbHOE H3YYCHUE OTICIBHBIX TEM JUCIUILTUHBI; [IOMCK U
0030p y4eOHOM JUTEpaTypbl, B T.4. DJIEKTPOHHBIX HMCTOYHUKOB, HAYYHOW JIMTEpPATYpHI,
CIPAaBOYHUKOB W CIPABOYHBIX HW3JaHUW, HOPMATHBHOW JIUTEpaTypbl W HH(POPMAIMOHHBIX
u3nanuii. llepeueHp y4eOHO-METOAMYECKOTO OOECIEUYECHHS JUIsi CaMOCTOSITENIbHOW paloThl
00y4aromuxcsi Mo TeMaM JUCIUIUTHHBI TPUBECH B P.6.3.

HaunmeHnoBaHue TeMbI

WM pa3jeiia Bomnpocsl 1J151 caMONIPOBePKU

JUCHHUILIAHBI
Perpeccuonnsrii  anamu3. | CtaTucTHUecKass W KOPPENAIMOHHAs  3aBHCHMOCTh MEXAY  CIIydailHBIMU
Mapnas nuHelHas | BenmuunHaMmu. JIMHeNHass perpeccCHoHHas MOJAENb B CIy4ae JBYX INEPEMEHHBIX.
perpeccuoHHas  Mopenb. | [loHATue ciaydaliHON BEIMYHUHBL, IPUMEPHI CIIyYalHBIX BEIMYMH B 3KOHOMUKE.
Merton HaUMEHbUINX

KBaJIpATOB. 9HZ[OF6HHOCTL

[omyyeHne TOYECUHBIX U
HHTEPBAILHBIX OILIEHOK.
CsoiictBa oneHoxk MHK.

OueHka rpynnoBoi cpeiHel U olleHKa MHAMBUAYaIbHbIX 3HAUEHUH.
JoBeputenbHas BEpOATHOCTh M JOBEPUTENBHBIN HHTEpBall. OLEHKA TUCTICPCHI IS
apaMeTpOB YPAaBHCHHS PETPECCHU.

I'eTepockegacTUUHOCTE U
ABTOKOPPEIISIIHSL OIIHOOK.

Mopenu MaHeJIbHbIX

JIAHHBIX.

ITokazarenu kauectBa | Koaddunuent nerepmunanuu. Ciiydan HaId4usl TeTEPOCKEAACTUIHOCTH U
perpeccumu. aBTOKOppensauu  omuoOok. [IpoBepka 3HAYUMOCTH JIMHEHHOTO YypaBHEHHS

perpeccuu Ha OCHOBE aHaliu3a paclpeliesieHUss YyBCTBUTEJIBHOCTU CIydailHOM
BEIMYHMHEI K (pakTopy (mapameTpy) ypaBHEHHS PETPECCHH

OCHOBHBIE PETPECCUOHHBIE
MOJIEIIH. Henunelinsle
MoOJeNu u ux
nuHeapuzauus. Henunein

ble MOJENU BpPEMEHHBIX

pAnoB. Mongemn
BpEMEHHBIX  PSAOB c
YCIOBHOM

TETCPOCKETACTUIHOCTBIO.

[IpeoOpazoBanme MEPEMEHHBIX IS TPUBEACHUS HETMHEHHON SKOHOMUYECKOM
MOJIeNH K JIMHeHHoH perpeccun. Kpusas Juremnst. OnieHKa mapaMeTpoB B
YpaBHEHHMHU DHresl.
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Mopgenb MHOKECTBEHHOM
JIMHEIHON perpeccum.
O06001IEHHBII MHK.
OUKTUBHBIE TIEPEMEHHBIE.
Moaenu mporHo3upoBaHUs

Mozenb MHOKECTBEHHOM JIMHEHHO perpeccuu. KoagduumeHT nerepMuHaIium.
dukrHBHBIE TIEpeMeHHbIe. Hanune HeCKOJIbKUX ()aKTOPOB B YpaBHEHUH
perpeccuu.

OaHKPOTCTBA.

JIuneiinble JIvHeliHbIE perpecCHOHHBIE MOJIETM C HECKOJILKUMH NIEpEMEHHBIMU: MoJienb Ko6oa
perpeccuoHHble Mozenu ¢ [ — Jyriiaca, MOZEINb PhIHKA HEIBIXKHMOCTH B TOPOJie.3aBHCUMOCTD BaJIOBOTO
HECKOJBbKUMH BBIIYCKA IIPOAYKIMH OT 00BEMOB IIPOM3BOJICTBEHHBIX (DOHIOB M TPYAO3aTpatT
nepeMeHHbBIMH.  Mopnenu | (mponsBoacTBeHHas ¢pyHKnwms). Jlorapudmmdeckas monens Kod6a — JJyrmaca.
CTaIlMOHAPHBIX u

HECTAL[MOHAPHBIX

BPEMEHHBIX PSIIOB.

MeTo0m0rusl  BEKTOPHBIX

aBToperpeccuii (VAR).

Cucrembl nuHeHHBIX | CHCTeMBI IMHEHHBIX OJIHOBPEMEHHBIX PErPECCHOHHBIX ypaBHeHUH. Cucrema
OJTHOBPEMEHHBIX ypaBHEHHI OZTHOBPEMEHHOTO (POPMUPOBAHUSI CIIPOCa U IpeuIokeHns. KocBeHHBbIH
ypaBHEHHI METOJl HaMMEHbINNX KBanpaToB. [Ipusenennas ¢opma CJIOYV.

perpeccun.OLeHKa CUCTEM
ypaBHeHui. IIpuunHHOCTB
n OJ0YHasi 3K30T€HHOCTb.
Mopaemu (mHAHCOBOTO
PBIHKA.

Heunentudunupyemeie U CBEpXUICHTUGHUIIMPYEMBIC TTApaMeTphl. [IByXIIaroBsiii u
TpexmiaroBeiiit MHK.

ATanTUBHBIE METOIBI
aHaJM3a BPEMEHHBIX
panoB. Monenu
aBTOPErPeCcCUu —
CKOJIB3SIIETO CPETHETO.
IIporunosuposanue 1o
mozeiaam ARMA,
ARIMA .BaiiecoBckuii
noaxona. Beenenue B
¢mreTp Kanmana
Baiiecosckue VAR.

JlarnpoBaHne BPEMEHHBIX PsIIOB. MOJIENN HECTAIMOHAPHBIX BPEMEHHBIX PAIOB U
nX UICHTUPHKAIL. MoIeb aBTOPErPECcCHH - TPOMHTETPUPOBAHHOTO
CKOJIB3SIIETO CPETHETO

Huxmmaeckas
COCTaBIISFOIIAS
BPEMEHHBIX PSIOB.
Monenu
MIPOTHO3UPOBAHUS CIIpOca
Ha ToBap. JIpo6GHo-
UHTETPUPOBAHHBIE PSBI.
Henuneiinbie
npeoOpa3oBaHus U
€JIMHUYHBIC KOPHH.
Ce30HHbBIEC €IMHUYHBIE
kopHH. [IpakTuueckue
BOIIPOCHI
KOUHTETPaliMOHHOT O
aHaJIM3a HeCTAalMOHAPHBIX
BPEMEHHBIX PSJIOB.
JnHamuueckuit Mmeton
HauMEHBIINX KBaJIPaTOB

INapmonnyeckas cocTaBifoNIas BpeMeHHOTo psia. [locTtpoerne Moieny ce30HHOH
cocraiomeii. Mcronp3oBanue psga @ypre. Cekrporpamma U NepuoAorpamMma.
CrnekrpanbHoe OKHO ThIOKH.

Memoouueckoe obecneuenue camocmoamenvHoil padonol

dnekmponno-oopazoeamesbnule pecypcol Ha caiime nayunou ouonuomexu C3UY PAHXul C

1. DnexkTpoHHbIE YUYEOHHKH DJIEKTPOHHO-OMOIUOTEYHOW CHUCTEMBI

(http://nwipa.ru)

(OBC) «Abyke»

http://www.nwapa.spb.ru/index.php?page_id=76
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http://nwipa.ru/
http://www.nwapa.spb.ru/index.php?page_id=76

2. DNeKTpOHHBIE YYCOHHMKH JJICKTPOHHO-OMOMmoTeuHou cucrembl (OBC)  «Jlanb»
http://www.nwapa.spb.ru/index.php?page_id=76

3. DIeKTpOHHBIE Y4eOHUKHU 3JICKTPOHHO-OMOIMOTEUHOM CHUCTEMBI (BBC)
«IPRbooksy»http://www.nwapa.spb.ru/index.php?page_id=76

4. DneKTpOoHHBIE YYCOHUKHU AIEKTPOHHO-0MOmoTedHoi cucteMsl (OBC) «tOpaitT»

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

5. HayuyHo-mipakTHYeCKHE CTaThH 110 IKOHOMHKE U PMHAHCaM DJIeKTpOoHHOM Oubamorexu U/
«['pedennukon» http://www.nwapa.spb.ru/index.php?page_1d=76

6. Crarsu u3 J)KypHaJIOB u CTaTUCTHUYECKUX U3JaHuN Hct-Bero
http://www.nwapa.spb.ru/index.php?page_id=76

7. Awnrnosseransie pecypesl EBSCO Publishing: moctym k MysbTHauCHIHIITHHAPHBIM
MOJTHOTEKCTOBBIM 0a3aM JaHHBIX Pa3IMYHBIX MUPOBBIX H3/1aTEIHCTB 110 OM3HECY,
SKOHOMMKE, (prHaHCaM, OyXTaJlITepCKOMY yueTy, TYMaHUTapHbBIM U €CTECTBEHHBIM
obnacTsM 3HaHUH, pedepaTaM U MOTHBIM TEKCTaM ITyOJIUKAIMNA U3 HAYYHBIX U HAYYHO—
MOMYJISIPHBIX KYPHAJIOB.

8. Emerald eJournals Premier - kpymHeiiiiee MUPOBOE H31aTEILCTBO,
CHeIHalM3UPYIOIIeecs Ha SJIEKTPOHHBIX KypHallaX v 0a3ax TaHHBIX MO YKOHOMUKE U
MEHE/DKMEHTY.

7. YueOHas 1uTepaTypa u pecypcbl HHGOPMAIHOHHO-TEJIeKOMMYHUKANMOHHOI ceTH
"Unrepuer"

7.1. Ocnosnan numepamypa

1. DxoHomeTpuKa [DJIEKTPOHHBIN pecypc]| : yueOHHK a7 OakanaBpuara U MarucTpaTypsl /
[U.U. Enuceesa u ap.] ; nox pea. .M. Enuceesoii ; C.-Ilerep6. roc. 3KOHOM. YH-T. -
OnektpoH. naH. - Mocksa : FOpaiit, 2018. - 449 c. : uin. - Tekcr: 3NEKTPOHHBIU. -
URL: https://urait.ru/book/CAD31DD6-D5BC-4549-B1C1-

729B90A8BE6G5B/ekonometrika. - Pexxum noctyma: ajisi aBTOPU3HP. MOJIb30BaTEICH

7.2. /lononnumensnasn numepamypa

1. babemxko JI.O. DxoHOMeTpHUKa M 3KOHOMETpuueckoe MmojaenupoBaHue B Excel m R :
yuebnuk / JI. O. babemko, 1. B. Opnosa. - Mocksa : UH®PA-M, 2021. - 300 c. : ui. -
Tekcr: snekrponssni. - URL: https://znanium.com/catalog/document?id=366932. -
Pexxum noctyna: g aBTOpU3Up. NOJIb30BaTeNIEn

2. bypaBiaeB A.M. DxoHomerpuka : yue6Hoe mocodbue / AWM. BypasneB. - 4-e¢ uznanue,
aeKTpoHHOE. - Mocksa : Jlabopartopus 3HaHmiA, 2021. - 163 C. - TekcT: AMEKTPOHHBIN. -
URL: https://e.lanbook.com/book/1764587cateqory=1029. - Pexum pocryma: mns
aBTOPU3HUP. OJIB30BATEIEH

3. DxoHOMeTpHKa (IpOJBUHYTHINH ypoBeHb). COOPHMK 3aJaHUI U KEHCOB JUIs MPAaKTUYECKUX
3aHATHI: MeTtoguueckue ykasanus / E.A. brnunoBa, O.A. Ky3nernoBa; MuHUCTEpCTBO
Haykd M BeIcuiero obpaszoBanus Poccuiickoit ®enepannn, Camapckuil yHUBEPCUTET. —
Camapa: U3marensctBo Camapcekoro yauBepcuteta, 2020. — 1 CD-ROM (1,2 M6). — 3aru.
C TUTYIJL. DKpaHa. — TeKCT: 3J1EeKTPOHHBIN.

7.3. Hopmamuenuvie npasogvie 00Kymenmbol
1. TIpaBoBas cucrema «I apant-UuTepHe™ [DekTpoHHBIN pecype]. — Pexxum goctyma: http:
Il www.garweb.ru.
2. TlpaBosas cucrema «Koncynsrantlnrocy [DnekTpoHHbIi pecype]. — Pexxum mocryma: http: //
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http://www.nwapa.spb.ru/index.php?page_id=76
http://www.iprbookshop.ru/
http://www.nwapa.spb.ru/index.php?page_id=76
http://www.nwapa.spb.ru/index.php?page_id=76
http://www.nwapa.spb.ru/index.php?page_id=76
http://www.nwapa.spb.ru/index.php?page_id=76
https://urait.ru/book/CAD31DD6-D5BC-4549-B1C1-729B90A8E65B/ekonometrika
https://urait.ru/book/CAD31DD6-D5BC-4549-B1C1-729B90A8E65B/ekonometrika
https://znanium.com/catalog/document?id=366932
https://e.lanbook.com/book/176458?category=1029
http://www.realtitul.ru/

www.consultant.ru.

7.4. Humepnem-pecypcot

1. DneKTpoHHbIE YIeOHUKH AMEKTPOHHO-OnOImorednoi cucremsl (ObC) «AHOYKC»
http://www.nwapa.spb.ru/index.php?page_id=76

2. HayyHO-mpakTuyeckue cTaThH 10 SKOHOMUKHU U (pruHaHCaM DiIeKTpoHHOM OnbmmnoTexu N/
«I'pebennukoBy http://www.nwapa.spb.ru/index.php?page 1d=76

3. Crarbu U3 KypHAJIOB U CTaTUCTUYECKUX U3AaHuil Mct Brio
http://www.nwapa.spb.ru/index.php?page_id=76

4. http://azps.ru/articles/org/ — cTathu 1Mo IUACPCTBY, MEHEHPKMEHTY, MOTHBAIIUN

5. http://www.economicsnetwork.ac.uk/links/data_free

Ha sToMm caiite umeeTcst 601bI10€ KOJTUYECTBO CChUIOK Ha PAa3IMYHBIE CAlThI, COJEpIKAIINE B

CBOOOJTHOM JIOCTYII€ JaHHBIE SKOHOMUYECKOH CTaTHCTUKU.

6. http://www.census.gov/ipc/www/idb  Mexxaynapoanas 0a3a maHHBIX bropo mepemnucu
nacenenus CILA / U.S. CensusBureau -InternationalDataBase (IDB).

7. http://www.econ.kuleuven.be/gme/data.htm CraTucTuuyeckne TaHHBIC, HMCIIOJIb30BAaHHBIC B
kuaure: BepOuk M. (2008). IlyreBoaurens mo coBpeMeHHOH skoHOMeTpuke. M., Hayunas
KHHTA.

8. http://economist.mrsu.ru/info/kaf_statistic/poleznie_ssilki.ntmlIITone3Hble cChbUTKM HA CaWTHI,
Ha KOTOPBIX MPUKJIAJHON SKOHOMHUCT MOKET HAUTH TaHHBIE JUIS UCCIIeI0OBAaHUI.

9. http://www.feweb.vu.nl/econometriclinks/slinks/Ha  sTtom caiite wuMeeTcs  OobIIOE
KOJIMYECTBO CCHUIOK Ha pa3JIMYHble HWHTEPHET-PECYPCHI, TOCBALICHHBIE HU3YYEHUIO,
pa3paboTKe U MPUMEHEHUIO YKOHOMETPUUECKHUX METO/I0B

7.5. UHBIE HCTOYHHUKH
He ucnons3yrorcs

8. MartepunanbHoO-TexHH4YecKasi 0a3a, HTHPOPMALMOHHbIE TEXHOJIOTHH, IPOrPAMMHOE
ob0ecrieyeHne 1 HH(POPMAIMOHHBIE CIPABOYHbIE CHCTEMBbI

Kypc Britouaer ucnonp3oBaHue nporpaMmHoro obecnedenust Microsoft Excel, Microsoft
Word, Microsoft Power Point mms mOATrOTOBKM TEKCTOBOTO M TaOJIMYHOrO Marepuaa,
rpadu4ecKux UITIOCTPALUi.

Metoabl  0OydeHHS TpeanojaraloT HCIOJIb30BaHWE HMH()OPMAIIMOHHBIX  TEXHOJOTHMA
(KOMIIBIOTEPHOE TECTUPOBAHHE, JEMOHCTPALIUS MYIbTUMEAUUHBIX MATEPUATIOB).

3aneiictBoBaHbl VHTEpHET-CEPBUCHI M DJIEKTPOHHBIE PECYpChl (ITOMCKOBBIE CHCTEMBI,
AJIEKTPOHHAsI 10YTa, Npo(ecCHOHANbHbIE TeMaTHUECKHe YaThl U (HOPYMBI, CUCTEMBI ayJIuO0 U
BUZCO KOH(MEPEHINH, OHJAH OJHIMWKJIONEANH, CIPABOYHUKH, OUOIMOTEKH, SIIEKTPOHHBIE
y4eOHble U y4eOHO-METOAMUYECKIE MaTepHAaIbI).

JlonmyckaeTcsi MpUMEHEHHE CUCTEMBI JUCTAaHIIHOHHOTO O0YYCHUSI.
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http://www.realtitul.ru/
http://www.nwapa.spb.ru/index.php?page_id=76
http://www.nwapa.spb.ru/index.php?page_id=76
http://www.nwapa.spb.ru/index.php?page_id=76
http://azps.ru/articles/org/
http://www.economicsnetwork.ac.uk/links/data_free
http://www.census.gov/ipc/www/idb
http://www.econ.kuleuven.be/gme/data.htm
http://economist.mrsu.ru/info/kaf_statistic/poleznie_ssilki.html
http://www.feweb.vu.nl/econometriclinks/slinks/

