MHUHHUCTEPCTBO TPAHCIIOPTA POCCUICKOM ®EJEPALIIN

OEJNEPAJTBHOE 'OCYJAPCTBEHHOE ABTOHOMHOE OBPA30OBATEJIBHOE
YYPEXJIEHUE BBICIHIEI'O OBPA3OBAHMSA

«POCCHUUCKHNHA YHUBEPCUTET TPAHCIIOPTA»
(PYT (MUUT)

/

N

Paboyast mporpaMma AUCHUILIHHBI (MOTYJIsE),
KaK KOMIIOHEHT 06paBOBaT€JIhHOﬁ IlpOI‘paMMhI
CIIC[IMaJIVI'}l/IpOBaHHOI‘O BBICILICTO OGpaSOBaHI/Iﬂ
10 HAPABJICHUIO MOATOTOBKH
38.04.01 DxoHOMHUKA,
YTBEPXKJICHHOH nepBbIM rpopekropom PYT (MUIT)
Tumonunbsm B.C.

\

J

PABOYASI MPOIPAMMA JUCLMITJIMHBI (MOIY.JI5D)

IKOHOMETPHUKA (IPOABHHYTHIN YPOBEHb)

Hanpagnenue noarotoBku:

Hamnpasnennocts (mpodub):

®opma 00ydeHus:

38.04.01 DxoHoMMKa

DKOHOMHYECKass 0€30IMacHOCTh

3aoyHasa

PaGouast mporpaMma JUCIUIIINHEL (MOLYIIS) B BUE
JIEKTPOHHOTO JIOKYMEHTA BBITPY’KEHa U3 eIMHON
KOPIOPATHBHOM HH(MOPMAIMOHHOI CHCTEMBI YIIPaBJICHHS
YHHUBEPCHTETOM M COOTBETCTBYET OPUTHHAILY

~

IIpocTas snexTpoHHas moanucs, Beltannas PYT (MUUT)
ID noxmucu: 751862
IMoxmucan: 3aBenyromuii kadenpoii [lanbko FOmms
Brnagumuposna
Jata: 20.06.2026




1. O6mue cBeaeHus O JUCHUIUIMHE (MOTYJIE).

[lenapto ocBOeHUS Y4eOHOW MUCHUIUIMHBI «DKOHOMETpHKA (TIPOIBUHYTHIN
YPOBEHB)» SIBIACTCS SIBISETCS (HOOPMHUPOBAHUE y CTYIACHTOB TEOPETUUCCKUX
3HAHWN W TPUKIATHBIX HABBIKOB B O0JACTH COBPEMEHHBIX SKOHOMETPHYECCKHUX
METO/JOB, HEOOXOIUMBIX JUIsl CaMOCTOSITEIIBHOTO TIPOBEICHUS AMITUPUICCKUX
UCCIICJIOBaHU B JKOHOMHKE M (UHAHCAX, OOOCHOBAHMS YIIPABICHUECKUX
pElIeHN U HHTEPIPETAIlUU Pe3yIbTaTOB aHAIH3A .

[lenb onpenensieT OCHOBHBIC 3a/1a4 TUCITUTUTHHEIL:

- O3HaKOMUTb  CTYJEHTOB C  COBPEMEHHBIM  HHCTPyMEHTapHEeM
DKOHOMETPHYECKOTO  MOJCITUPOBAHWS  TPH  HAPYIICHHUH  KJIACCUYCCKUX
MPEMOCHUIOK PETPECCHOHHOTO aHAJIH3a.

-  CdopmupoBaTh TMpaKTHUYECKWE HABBIKM pabOTBl C  pEaTbHBIMHU
DKOHOMUYECKMMH  JAHHBIMH C  HMCIOJIb30BaHUEM  CHEIUATU3UPOBAHHOTO
nporpammHoro obecnieuenus (R, Stata, Python) .

- Pa3Buth CmOCOOHOCTH CTYACHTOB K CaMOCTOATEIBHOMY BBIOOpY U
OPUMEHEHUIO  aJICKBATHBIX OSKOHOMETPUYECKUX MOJCNEeH JJig  PEIICHUS
MPUKJIATHBIX UCCIIETIOBATEIBCKAX U aHATUTUYECKHX 33]1a4 .

2. [Inanupyembie pe3ynbTaThl 00YYEHHS IO TUCIUTIINHE (MOYJIIO).

Ilepeuenp (GopMUPYyEMBIX PpeE3yJbTAaTOB OCBOCHHS  00pa30BaTelIbHOU
porpamMmsbl (KOMIIETEHIIUI) B pe3ysbTaTe 00y4eHHUs 10 AUCLUIUIMHE (MOAYIIO):

IK-37 - CrnocobeH Ha OCHOBE aHaIM3a 3KOHOMHYECKOW, (PMHAHCOBOU W
yhpaBJieHYeCKOW WHGOpMAIMM yCTaHABIMUBATH MPUYUHHO-CIICACTBEHHBIC CBS3U
SIBJICHUM U BBISIBJISITH COOBITHS, YKA3bIBAIOIINE Ha BO3MOKHBIE TIPECTYIUICHUS WU
NpaBOHApyLIeHUss B c(epe SKOHOMUKM Ha MHKPO, ME€30 U MaKpOYPOBHE
OCYIIECTBJISTh TPEIYNPEKICHUE TPABOHAPYIICHUHM, BBIABIATH U YCTPAHSTH
MPUYHMHBI U YCIIOBUS, CIOCOOCTBYIOLIME UX COBEPUICHUIO;

ITK-38 - CniocoGeH mpoBOAUTH KOMILIEKCHBIN aHAIN3 yTPO3 SKOHOMHYECKOMN
0e30macHOCTH CYyOBEKTOB IKOHOMMKH, SKCIEPTHYIO OLEHKY (haKTOPOB PHUCKA,
CIOCOOHBIX CO3/1aBaTh COIMAIbHO-3KOHOMHUYECKUE CUTYallud KPUTUYECKOTO
XapakTepa, OIEHUBATh BO3MOKHBIE SKOHOMUYECKUE TTIOTEPH B CIydae HApyIICHUS
DKOHOMHUYECKON u (UHAHCOBOW OE30MacHOCTH, OMPEIEIITh HEOOXOIUMBIC
KOMITEHCALIHOHHBIE PE3EPBBIL;

IMK-46 - CnocobeH mpUMEHSTh METOAOJOTHUIO HAYYHBIX HCCIICJOBAaHUN U
HSKOHOMETPUUYECKHII ~ MHCTPYMEHTapuil Jis  BBISIBICHUS  Ou3Hec-mpoOiieMm,
000CHOBaHUSI  YINPABJICHYECKUX W  HMHBECTUIMOHHBIX PEIIEHUH, OLEHKH
3¢ (HEeKTUBHOCTH 1€ATEIbHOCTH OpPTaHU3alliid U MPOTHO3UPOBAHUA €€ Pa3BUTHS B
YCJIOBHSIX HECTaOMIILHOW BHEIIIHEH U BHYTPEHHEH CPEIbI.



OOyueHue 1Mo JUCIUILTHHE (MOTYJIIO) IPE/IToIaraeT, 4To [0 ero pe3yabTaTaM
oOyyaromuiicst Oyier:

3HaTh:

-IIpoBUHYTBI 3KOHOMETPUYECKHM HWHCTPYMEHTAPUM: METOAbl OLICHKHU
JTMHEHHBIX PETrPECCHOHHBIX MoJieseit npu reTepOCKeTaCTUYHOCTH,
aBTOKOPPEISAILUU U MyJIbTUKOJUTMHEAPHOCTH .

- Meronpl NpeooNieHUs] 3HIOTEHHOCTH PETrpeccopoB, BKIIOYAs METOT
UHCTpYMEHTaNbHBIX nepeMeHHbIX (V) u 06001enHsbIi Mmetoa momeHToB (GMM)

- Cneuudukanuu Mojeiled C JTUCKPETHbIMU 3aBUCHMBIMH IE€PEMEHHBIMU
(Logit, Probit, Tobit) u nanenbHBIX JaHHBIX (C PUKCUPOBAHHBIMU U CIIyYaiHBIMU
s dexramn) .

- Meroabl aHanM3a CTALMOHAPHBIX U HECTALIMOHAPHBIX BPEMEHHBIX PSIOB
(ARIMA, VAR, xounterpanus) .

YMmern:

- Ctpoutrh W BepUDHUIIUPOBATH SKOHOMETPHUYCCKHE MOJEIM Ha OCHOBE
TEOPETUYECKUX KOHLUECHIUN U AIMITIUPUUECKUX TAHHBIX .

- [IpumeHATh TeCTHI ISl AMATHOCTUKU HAPYIICHUN MPEANOChUTIOK MOJIeeH 1
BBIOMPATh KOPPEKTHBIE METOJIbI UX YCTPAHCHHUS .

- UaTepnpetupoBaTh pe3ysbTaThl OLEHUBAHUS MOJEICH C TOYKH 3pEHUS
SKOHOMMYECKOTO COACPKaHUS U CTATUCTUUECKON 3HAUUMOCTH .

- T'oToBUTh U 00pabaThIBaTh JaHHBIC (BKJIIOUYAsl MaHEIbHBIC M BPEMCHHBIC
PAIbI) I SKOHOMETPUUECKOTO aHaIM3a B CTATUCTUYECKUX MaKeTax .

Baagern:

-  HaBblkamMM  SKOHOMETPUYECKOTO  MOJECIMPOBAHUSA B  Cpele
CIIEHMATU3UPOBAHHOIO MPOTPAMMHOI0 00ECIICUEHUS .

- MerogamMu MOCTPOECHUS MPOTHO30B HAa OCHOBE BPEMEHHBIX PSIJI0B U
PETPECCUOHHBIX MOJIEIIEN .

- HaBeikamu (akTOpHOTO aHanmM3a W OIEHKU BIMSHHUS Pa3IHUYHBIX
[IapaMeTPOB HA PE3yIbTATUBHBIE TOKA3ATEIH .

- Cnocobamu oQopMiIeHUS U MPE3CHTAIIMN PEe3yIbTATOB SMIHPUYECKOTO
HCCJIEOBAHMUS ISl HAYYHBIX U ITPAKTUYECKUX LIEJIEH .

3. O0beM AUCIUTUTMHBI (MOJTYJIS).

3.1. O0uias Tpy10€MKOCTb JTUCHUTIUIUHBI (MOIYJIA).



OO6miast TPyJOEMKOCTh AUCHUILIMHBI (Monaynsi) coctaBiser 3 3.e. (108
aKaJeMUYECKUX yaca(oB).

3.2. O6bem pguctuIUIMHBL (MOAydsl) B (opMe KOHTAKTHOW paboThl
oOyJarommxcss ¢ MEJarorTHYeCKUMH  padOTHHKaMU W (WIM)  JIUIaMH,
MIPUBJICKAEMBIMHU K peanu3ainyi 00pa30oBaTEIbHON MPOTPaMMBbI Ha MHBIX YCIOBHUSX,
IIPU MPOBEJICHUN YUEOHBIX 3aHITHI:

KomnaecTBo gacoB

Tun y4eOHBIX 3aHSTHIA
Bcero | Cemectp Nel

KonTtakTHas paboTa mpu NpOBEICHUH YUCOHBIX 3aHATHH (BCET0): 8 8
B ToMm uuce:

3aHATHSA JIEKIIHOHHOTO THIIA 4 4
3aHATHSI CEMUHAPCKOTO THUIIA 4 4

3.3. O06beM auCHMIUIMHBL (MOAYJsl) B (opMe CaMOCTOATENIbHOU pPabOThI
oOyyarommxcsi, a Takke B (opMe KOHTAKTHOH pabOThl OOydYAIOUIUXCSA C
MearOrnIeCKUMHU PaOOTHUKAMHU | (WJIH) JTUI[AMU, TIPUBJICKAEMBIMH K PeaTi3aIiu
oOpa3oBaTeNpbHON TporpaMMbl HA HWHBIX YCJIOBHUSIX, MpPH MPOBEICHUU
IPOMEKYTOUHOM aTTectanuu cocrapisieT 100 akagemuyeckux yaca (0OB).

3.4. Ilpu 0Oy4yeHHnH 1o MHAMBUAYAIBHOMY Y4€OHOMY IIJIaHY, B TOM YHCIIE TPU
YCKOPEHHOM O0y4e€HHH, 00bEeM NUCIUILIMHBI (MOIYJIs1) MOXKET OBITh peain30BaH
MOJIHOCTBIO B (POpME CaMOCTOSTENBHON padOThl 00yYaIOIIUXCs, a TaKKe B (hopme
KOHTAKTHOU pabOThl 00YyUYarOIIUXCSl C MEJarornuecCKuMu pabOTHUKaMU U (WJIN)
JUIaMU, TIPUBIIEKAEMBIMH K peain3aIliiu 00pa3oBaTeIbHOM MPOrpaMMbl Ha HHBIX
YCIIOBUSAX, IPH NPOBEAEHUHU IIPOMEXKYTOYHOM aTTECTALINN.

4. ConepskaHue JUCIUTUIMHBI (MOIYJIS).

4.1. 3aHsATHSs JISKIIUOHHOTO THUIIA.

/ TemaTuka JTEKIIMOHHBIX 3aHATUM / KPATKOE COJEPKaHNE
/T

1 |Pa3nmen 1. Knaccuueckas muHelHast perpecCHOHHAs MOJETb M JUarHOCTHKA HapyIIeHUH

MMPpEAIIOChIIOK

1.1. OcHoBBI MHOXecTBeHHOH perpeccnn 1 MHK.I'eomeTpudeckast HHTEpIIpeTaIis METOa HAMMEHBIITNX
KBaJpaToB, MaTpuyHas opma 3amnmcu, ceoiictBa MHK-omenok, ko3¢ ¢purment nerepmunanuu . Teopema
Tl'aycca-MapkoBa u ee 3HaueHUE JUIsl SMIUPUUECKUX UCCIEN0BaHUN .

1.2. MynbTHKOJUTMHEAPHOCTD U OMHMOKH criennukanui. [IpuanHb BOSHUKHOBEHUSI, TIOCIEICTBHS
MYJIbTUKOJJIMHEAPHOCTHU AJISl CBOMCTB OLIEHOK. MeTO/bl IUarHOCTHKYU U yCTpaHeHUs . BnusiHue
BKJIFOUCHUSI/MCKIIFOUCHNUS IEPEMEHHBIX Ha KauecTBO Mojenu. Tect Yoy n pUKTUBHBIE IEpEeMEHHBIE JUTS

ydeTa CTPYKTYPHBIX U3MEHEHUH .




/o

TemaTuka JTEKIMOHHBIX 3aHATUHN / KpAaTKOE COJIEpKAHNE

1.3. 'eTepockenaCTHIHOCTD U aBTOKOPPEILIIHs. [I[pHYrHBI 1 TOCTIeICTBHUS HAPYIICHHUS
TOMOCKE/IAaCTUYHOCTH ¥ He3aBUCUMOCTH omnOoK. TecThl BeisiBiIeHus (TecThl bpoiima-Ilarana, ['onndenna-
Kganpara, [lapouna-Yorcona). [Ipumenenne podacTHBIX CTaHAAPTHBIX OMIMOOK, B3BenieHHoro MHK
(BMHK) u nocrynuoro o6o6mennoro MHK (JIOMHK)

Paznen 2. DHI0r€HHOCTh PErpecCOPOB U METO/I MHCTPYMEHTAIBLHBIX ITEPEMEHHBIX

2.1. CymHocTh npo0IeMbl SHAOTCHHOCTH. OCHOBHBIE HCTOYHHUKH 3HJOT€HHOCTH: MTPOITYILICHHBIE
MIepeMEeHHBIC, OMTHOKY H3MEPEHHH, OJJHOBPEMEHHOCTH (CHcTeMBl ypaBHeHHiT) . CMmemnienne oreHok MHK
IIPU SHIOTEHHOCTH U €T0 MOCIEACTBHS Al COAEP)KATEIbHBIX BEIBOIOB.

2.2. Metox nHCTpYMEHTaIbHEIX iepeMeHHBIX (IV) 1 0606mennsril Metog MomeHTOB (GMM). Unes
MHCTPYMEHTAJILHBIX TIEPEMEHHBIX KaK CII0c0o0a MOIy4IeHHsI COCTOSTENbHBIX OLCHOK. TpeOoBaHus K
MHCTPYMEHTaM: PEJIeBaHTHOCTb U 9K30T€HHOCTh. J[ByXIIaroBblii MeTO] HAMMEHbBIIHNX KBagpaToB (2SLS) .
2.3. JlnarHocTuka Ka4ecTBa HHCTpyMeHTOB. TecT XaycMmaHa Jisi MPOBEPKU SK30TEHHOCTH HIEPEMEHHBIX.
Tecr Caprana (J-TecT) 11 NPOBEPKH CBEPXUICHTUPHULIUPYIOUIUX orpaHnyeHui. CHIbHBIC U cllaOble
WHCTPYMEHTHI .

Paznen 3. Mogenu ¢ OI'paHUYCHHBIMHU 3aBUCUMBIMU IICPEMCHHBIMU U MCTO

MaKCHUMaJIbHOTO MPaBI0NOA00HS

3.1. Metox makcumanbHOTO mpasaonogoous (MMIT). O0mas KOHIENIHs U CBOHCTBA OIIEHOK
MaKCHMAaJIbHOTO MPaBAONo100Hs (COCTOATENBHOCTh, ACUMIITOTHYECKAsI HOPMANLHOCTD). [IpuMeHenue s
OLICHKH TIaPaMETPOB JINHEHHO# perpeccur. ACHMITOTHYECKHE TECThI (OTHOLICHUS MpaBaonoaobus — LR,
Bambma — W, muoxuteneit Jlarpamka — LM) .

3.2. Mojenu OMHApHOTO M MHOXKECTBEHHOTO BBIOOpA. TeopeTnieckrue OCHOBBI MOJIENCH ¢ TUCKPETHBIMU
3aBHCHUMBIMU MepeMeHHbIMU. VHTeprnpeTanus ko3dduiuentor (npeaenbHbie 3¢ dextsi). Logit u Probit
Moeni. MoJieNu yIopsiI0ueHHOT0 M HEYOPSJOYCHHOTO MHOXKECTBEHHOTO BBIOOpa

3.3. Mopenu ¢ ype3aHHbIMH U 1IeH3ypUPOBaHHBIMH BbIOOpKaMu. Tobit Moaesb A1 HEH3ypUPOBaHHbBIX
JaHHbIX. Mojenb XekMaHa Juis Koppekuuu cMmetienust orbopa (Heckit) . IpakTudeckoe npuMeHeHUE 115
aHaJIM3a PhIHKOB TPY/a, KPEAUTHBIX PHCKOB.

Paznen 4. Ananu3 naHenbHBIX JAHHBIX U BPEMEHHBIX PSIOB

4.1. OcHoBbI MaHesnpHOTO aHanu3a. [lpenMymiecTBa NCIIOIB30BaHMS TAHEIBHBIX JaHHBIX. OObEeJMHEHHAS
perpeccusi, Mojenu ¢ pukcupoBanubiMu (FE) u ciyuaiinsivu (RE) addexramu. Onepatopsr «Between» u
«Withiny . Beibop cneuudukaipn: rectsl bpoitma-Ilarana u Xaycmana .

4.2. Mojnienu BpeMEHHBIX PAJOB: CTallMOHAPHBIE TIpoliecchl. [loHATHE cTanmoHapHOCTH. Moaemnu
ckop3siiero cpeasero (MA(q)), aBroperpeccunt (AR(p)), cmemannsie ARMA(p,q). UndopmanuonHsie
kputepun AIC u BIC mist Beibopa nopsiika mozgenu. Ilogxon bokca-/[xenkuHca .

4.3. HecrannoHapHbIe BpeMEHHbIE Psi/ibl 1 KoMHTerpanus.[IoHsaTHe eTMHNYHOTO KOPHS, TeCThl J{uKu-
Oymnepa (ADF). JloxxHas perpeccus. [loHsITHE KOMHTETpalluy U €€ SKOHOMHYECKUH cMBICI. Mozaens

koppekimu omubok (ECM). Bekropasie aBToperpeccun (VAR) 1 uMITy TECHBIE TepeXoqHbIe (yHKITHH
(IRF).

4.2. 3aHATHS CEMUHAPCKOTO THUIIA.

[IpakTrueckue 3aHATHS

/o

TemaTnka MpakKTUYECKUX 3aHATUN/KPATKOE COJEPIKAHME

[IpakTuueckoe 3anarue Ne 1 JlnarHoctuka u KOppeKLUs HapyIIEHNH KIIACCUYECKUX

MMPpEAIIOChIIOK B MHO>KECTBEHHO perpeccuun

BbIsiBIIeHHE U YCTpaHEHNE MYJIbTUKOUIMHEAPHOCTH, TE€TEPOCKEIACTHYHOCTH M aBTOKOPPEJISILIUK B MOJIEIISX
NPOU3BOACTBEHHBIX (QYHKIMH 1 H3IEPIKEK MPEIIPHATHS.

1. Pacuérnas uacts (Bpyunyto / B Excel):

- Pacuér k03¢ prneHTOB MHOKECTBEHHON PErpeccuy B MaTpUIHOit hopme.




/o

Temaruka MpakTUYECKUX 3aHITHI/KPATKOE COJIEPKaHUE

- Pacuér n naTepnperanus k03 QUIHEHTOB YaCTHON KOPPEISLUH I JUATHOCTHKA
mynbTHKoIHHEapHOCTH (VIF-dakrop).

2. KomnbrorepHslit mpaktikyM (Stata / R / Python):

- O1eHKa perpecCHOHHON MOJIENIN 3aBUCHMOCTH BBIPAOOTKH OT ()OHIOBOOPYKEHHOCTH U
9HEPrOBOOPY>KEHHOCTH.

- [IpoBeneHne TecTOB Ha TeTEPOCKENACTUIHOCTH (TecT bpoiima-Ilarana) u aBTokoppensuio (Tect
Hapbuna-Yotcona).

- [loctpoenne pobacTHeIX cTaHgapTHHIX omuOoK (White/Huber) u cpaBHEHHE ¢ KITACCHIECKUMI.
3. NHTeprpeTatnoHHbIiH OJI0K:

- AHaJIM3 U3MEHEHUSI 3HAYMMOCTH (DaKTOPOB U IOBEPHUTEIBHBIX HHTEPBAJIOB I10CIIE IIPUMEHEHUS
pOOaCTHBIX OIICHOK.

- BEIBO 0 KOPPEKTHOCTH MCXOIHOM CIICIU(HUKAINE U PEKOMEHIAIMH T10 YITyYLIICHHIO MOJICIIH.

[IpakTuueckoe 3anatue Ne 2

«O1eHKa Mo/IeNeil ¢ HI0TeHHBIMH PErpeccopaMu: METOI HHCTPyMEHTaNbHBIX niepeMeHHbIX (IV / 2SLS)»
Pemenne nmpoGieMsl 3HAOT€HHOCTH Ha IPUMEpPE OLIEHKH BIMAHHUA KOPHOPAaTUBHOIO YIPABICHUS Ha
(hmHAHCOBBIC MTOKA3aTEIN KOMIIAHUH (WJIN BIMSHUS 00pa30BaHuUs Ha 3apadOTHYIO IIJIATY).

1. Aramutrdeckuii pa3oop Keiica:

- O0cykIeHre IPUIHH YHJOTCHHOCTH (IIPOMyYIIeHHas IepeMeHHast, 00paTHast IPUIMHHOCTH) B
MPENIO’KEHHOM Keice.

- Br16op moTeHIMaNbHBIX HHCTPYMEHTOB U 0OOCHOBAaHUE UX PEICBAHTHOCTH M AK30T€HHOCTH.

2. KoMIbIOTEpHBIH MPAaKTUKYM:

- Ouenka mogenn MHK u onienka mozaenu nyxmarossiMm MHK (2SLS).

- [IpoBenenue Tecta XaycmaHa Jijisl CpaBHEHUS OLIGHOK U TOATBEPIKICHUS HATUUUS SHAOT€HHOCTH.

- Bomnosaenue J-recta Caprasa Jyist IPOBEPKU CBEPXUACHTUDHUIMPYIOINX OrpaHHYCHHUN (TIPH HATAIHH
HECKOJIbKUX HHCTPYMEHTOB).

3. CpaBHUTENbHBIN aHANIN3:

- ConocraBiieHHe KO PHUIUEHTOB, CTAHAAPTHBIX OIIUOOK U SKOHOMUYECKHX BEIBOJ0B o MHK n 2SLS.
- O0CyXIeHHe CUTYaIllX CO CIIA0BIMA HHCTPYMEHTaMH M MeTO0B e€ nquarHocTuku (F-cratuctuka B
MIEPBOM IIIare).

[TpakTueckoe 3ansaTue Ne 3

«MoenupoBaHue JUCKPETHOTO BHIOOpA U aHAIN3 LIEH3YPUPOBAHHBIX JaHHBIX)

IIporuosupoBanue BeposTHOCTH Aedoata no kpeauty (Logit/Probit) u moxenupoBanue hakropos,
BIHSIONMX Ha 00BEM cripoca (Tobit-moaens).

1. TToaroToBKa NaHHBIX U CHIELU(DHUKALIHSL:

- ®opmupoBaHne OMHAPHOH 3aBUCHMOM ITepeMeHHOH (Hanpumep, «0aHKPOTCTBO / HEOAHKPOTCTBOY») Ha
OCHOBE peaJIbHBIX (PMHAHCOBBIX KO3((PHUINECHTOB.

- Bei6op mexxny Logit u Probit: o6ocHOBaHME BEIOOpa M CpaBHEHHUE NpeiebHBIX 3((eKToB.

2. KoMObrOTEpHBIH IPAKTUKYM:

- Onenka Logit-monenu, naTepnperanys K03QQUIHEHTOB B TEPMUHAX OTHOIIEHHMS maHcoB (odds ratios).
- Pacuér u coneprkaTesbHasi HHTEPIIPETALUS TPEACTbHBIX d(PPEKTOB AJIs KIIFOUEBBIX (HaKTOPOB.

- Omenka kadectBa kiaccudukanuu (Marpuia ommbokx, ROC-kpusas, AUC).

3. NomomuautenpHbIit Moaynb (Tobit / Heckit):

- [Toctpoenne Tobit-moxenn s ananu3a 00bEMa HHBECTUIHNH (C yI4ETOM TOTO, YTO YaCTh HPEATIPHSTHI
HE MHBECTHPYET — IICH3ypa CHHU3Y).

- Cpasrenue onieHok MHK (1o Beeit BeiOopke) n Tobit-orieHoK, 00cysK1eHHe CMEIIEHHNS TIPH
WUTHOPHPOBAHNY LICH3YPUPOBAHUSL.

[TpakTrueckoe 3anstue Ne 4

«OKOHOMETpPHKA MAaHEIbHBIX JAHHBIX ¥ BPEMEHHBIX PSJIOB: OT CTAIIMOHAPHOCTH JIO IPOTHO3UPOBAHUSI
Bui6op mexny FE / RE Monensmu 1l maHeIbHBIX TaHHBIX U TIOCTPOEHUE MPOTHO30B Ha 0cHOBe ARIMA /
VAR st MaKpodIKOHOMHYECKHUX HHIUKATOPOB.




TemaTuka MpaKTHYECKUX 3aHATUI/KpAaTKOe CollepKaHHe

/1
Yacts A. [laHenbHbIE NaHHBIE!
1. Ouenka Tpéx crermpukanmii: oobenuHeHHas perpeccus (pooled OLS), Mmozxens ¢ puKCHPOBaHHBIMHU
st dexramu (FE) u Mmonens co cyuaitaeivu 3¢ dexramu (RE) Ha manHbIX 10 KoMmaHusM 3a 5—10 er.
2. IlpoBeaenue TectoB: F-TecT Ha HaMMYMe HHIUBUAYANbHBIX 3G dekToB, TecT bpoiima-Ilarana (s RE),
tecT XaycmaHa (FE vs RE).
3. MHTepnperanus pe3yabTaToB, BEIBOJ O MPEAIOYTUTENFHON MOJIEIH U SKOHOMUYECKasi TPAKTOBKA
K03((UINEHTOB BHYTPUTPYIIIOBOM U MEXTPYIIIOBON BapHAIHH.
Yacts B. BpeMeHHBIE pAIbl M IPOTHO3UPOBAHUE:
1. Aram3 crarmonaprocty: Bmsyanusanusi ACF/PACF, nmposenenne ADF-tecra.
2. Unentuduxanns u oneaka ARIMA(p,d,q) mo meromonorun bokca-/[xerknHca (BEIOOp OpsIIKa O
AIC/BIC).
3. [TocTpoeHre TOUEYHOTO U MHTEPBAJIHHOTO MPOTrHO3a (Ha 3—5 1maroBs Brepen).
4. (OnmmonansHo) Onenka VAR-Mozenu uist AByX NMEPEMEHHBIX U ITOCTPOSHHE IPa)uKOB UMITYIbCHBIX
nepexoanbix Gyukiwit (IRF) mis anani3a B3anMOBIHSHUSL.
4.3. CamocrosiTenbHas padboTa 00y4Jaromuxcs.
No .
Bun camocrosiTensHO#M paboThI
/1
1 CaMOCTOATCIIBHOC N3YUCHUC U KOHCIICKTUPOBAHNUEC OTACIBHBIX TCM yqe6H0171
JINTCPATYPBI, CBA3aAHHBIX C Pa31€JIOM
paboTa co cipaBOYHOM U clielUaIbHON JIUTEepaTypon
pa60Ta ¢ Oazamu JaHHBbIX, I/IH(l)OpMaHI/IOHHO-CHpaBO‘-IHI)IMI/I U ITIOUMCKOBBIMH CUCTEMAMU,
Breimonnenue 3a):[aHI/Iﬁ IIp IOATOTOBKE K CCMUHAPCKUM 3aHATHAM, PCIICHNUE TUITOBBIX
3ajad;
BBINNOJIHECHHUEC TCCTOBBIX 33.IlaHI/II71 110 TCMaM
BrinonHeHue MHAMBUYaTbHBIX TOMAITHUX 3a1aHUH (TIOJrOTOBKA JTOKJIAI0B, pedepaToB
U T.J.)
7 MOATOTOBKA K TCKYILIEMY U IPOMCKYTOYHOMY KOHTPOJIIO
8 IToaroToBka K MpOMEKYTOYHOM aTTECTALIUH.

5. Ilepedenr wu3maHWi, KOTOpPbIE PEKOMEHAYETCS UCIOIb30BaTh MPHU

OCBOCHMH TUCUHUILITUHBI (MOIYJIS).

Ne

i bubnmnorpaduueckoe onvucanue Mecro nocryna

1 DKOHOMETpUKA : YUeOHUK U MPAKTUKYM JJIst
By30B ['anouknn, B. T. Yue6unk Mocksa : | URL: https://urait.ru/bcode/561148
N3patensctBo FOpaiit , 2025

2 DKOHOMETpUKA : YUeOHUK U MPAKTUKYM JJIst

By30B O. A. Jlemunosa, /1. 1. Manaxos. URL.: https://urait.ru/bcode/583223
Yuebnuk Mocksa : U3natensctBo FOpaidt ,
2026




3 | DxoHOMeTpHKa : yueOHOe mocodue

HoBukos, A. U. Yue6H0e nocobue Mocksa | URL:
: THDOPA-M , 2020 https://znanium.ru/catalog/product/1045602

4 DKOHOMHKA OOIIIECTBEHHOT'O CEKTOpa
(IpOIBUHYTHIN YPOBEHB) : METOJINYECKUE URL:

YKa3aHH 110 IPOBE/ICHHIO IPAKTHYECKHX https://znanium.com/catalog/product/2112485
3aHATUN U OPTaHU3ALMH CAMOCTOSTEIILHOMN
pabotsl E. B. Pomanenko Meroauueckoe
nocooue Omck : CubAJIU , 2022

6. IlepedueHb COBpPEeMEHHBIX MNPOQPECCHOHANBHBIX 0a3 MaHHBIX U
WH()OPMAITMOHHBIX CIPABOYHBIX CHUCTEM, KOTOPHIE MOTYT HCIIOJIL30BATHCS IIPH
OCBOCHUU JUCHUIUIUHBI (MOIYJIA).

DJIEKTPOHHO-OUOINOTEYHBIE CHCTEMBI

1. Opunmansueiit caiit PYT (MUUT) — http://miit.ru/

2. DneKTpoHHO-O0MOMMOoTeuHast cuctemMa HaydHo-TexHudeckoil OuOInoTeku

MUUT - http://library.miit.ru/
3. [TouckoBbie cuctemsl «SHAEKCY, «Google» Mt A0CTyma K TeMaTHIECKUM
MH(POPMAITMOHHBIM pecypcam

4. DnexTpoHHO-OMONMMOTEYHas cuctemMa u3garenbcTBa  «JlaHb» -

http://e.lanbook.com/

5. DaekTpoHHO-0MOIMoTeYHas cucteMa ibooks.ru - http://ibooks.ru/

6. DnekTpoHHo-0ubMoTeuHas cuctema «BOOK.RUy - http://www.book.ru/

1. DneKTpoHHO-OnOmoTeuHass  cucrema  «ZNANIUM.COM» -

http://www.znanium.com/

8. DiekTpoHHO-GuGIHoTeunas cucrema «IOPAUT» - http://www.biblio-

online.ru/

9. DnexTpoHHO-OMOMMOTEeYHast cucTema «Axkamemus» — http://academia-

moscow.ru/

MOMCKOBBIE CUCTEMBI,

[TouckoBbie cucteMbl «SHaeke», «Google» I A0CTyma K TeMaTHUYSCKAM

WH()OPMAITMOHHBIM pecypcam

CripaBOYHO-TTOMCKOBBIE CUCTEMBI U TTOPTAJIBI:

http:// garant.ru - CTIC "T"'apant"

Caiir  cnpaBouHO-TIpaBoBoi  cucteMbl  «Koncymprant  IDlmoc». -

www.consultant.ru.

CailTsl:

odurmanpabie caiiTel Poccrara (www.gks.ru), banka Poccun (www.cbr.ru),

Pocousneckoncantuara (Wwww.rbc.ru).



Odunmanshelii caidt ['ocynapcrBennoit nymol PO. Pexum nocryna: http: //
www.duma.gov.ru.

http://www.minfin.ru/ — opunmansueiii caiitt MunuctepcTBa punancos Pd;

.OdunmanbHplii calT MUHUCTEpCTBa TpaHcnopta P® (3akoHonaTenbHbIE U
HOPMAaTHBHO-TIPABOBEIE aKThI) - http://www.mintrans.ru/documents

NucturyT KOMILIEKCHBIX CTPaTErMYECKUX UCCIICIOBaHUN
http://www.icss.ac.ru/

http://www.rg.ru/oficial - caiir "Poccuiickoii razetsl”". ['ocynapcTBeHHBIC
JTOKYMEHTBI, NyOJuKyrommecs B Tazere (M Ha cairte): denepaibHbIe
KOHCTUTYIIMOHHBIE 3aKOHBI, (heJiepalibHbIE 3aKOHBI (B TOM UHCIIE KOACKCHI), YKa3bl
IIpesunenta P®, mnocraHoBieHus u pacnopstbkenus IlpaBurensctBa PO,
HOPMATHBHBIC aKThl MHHHCTEPCTB W BEAOMCTB (B YACTHOCTH TIPHKA3HI,
WHCTPYKIWH, TIOJTOXKEHUS U T.1.).

7. llepedyeHb  JUIEH3UOHHOTO M  CBOOOJHO  PacHpoCTPaHSIEMOIo
IPOrpaMMHOr0 00€CleYeHUsl, B TOM YHCIE OTEYECTBEHHOIO IPOU3BOJICTBA,
HEO0OXOIMMOT0 JIJI1 OCBOCHUS JUCIUTLIMHBI (MOIYJIs).

[IporpammHoe oOecriedeHue MO3BOJISET BBINOJHUTH BCE MPETyCMOTPEHHbIE
y4eOHBIM MJIAaHOM BUABI Y4€OHOU pabOThl O JUCHUILUIMHE: TEOPETUUECKHUI KypC,
MPAKTUYECKHUE 3aHSATHs, TECTOBBIC 3a/IaHUs, CUTYallMOHHBIC 33a4d W BOIPOCHI
IPOMEKYTOYHOM aTTeCTAIUH 110 KypCy.

Bce HeoOxomumble Ui W3Y4YEHMs] OUCLUIUIMHBI y4eOHO-METOAMYECKHE
MaTepHalibl pa3MeIIeHbl Ha calTe akageMuu: https:// www.miit.ru/.

[Ipu ocymecTBaeHun 00pa30BaTENBHOIO Mpolecca MO AUCIUIUIMHE
UCIIONB3YIOTCSL  CHEAYIOMEe HWH()OPMAMOHHBIE TEXHOJOTUH, MPOrpaMMHOE
obecrnieueHre ¥ HHPOPMAITMOHHBIE CIIPABOYHBIE CUCTEMBI:

- JUIS TIPOBEIEHUS JIeKIMH, JAEMOHCTpAallMd TPE3eHTAlUid W BEACHUS
WHTEpaKTUBHBIX 3aHAThi: Microsoft Office 2003 u BriIe.

- 1151 opopmIIeHHS OTYETOB M MHOM nokyMeHTanuu: Microsoft Office 2003 u
BBIIIIE.

- 7 BBIMOJIHEHHUS TMPAKTUYSCKUX 3aJaHUN  BKJIIOYaeT B cels
CHeUaIN3UpOBaHHOE TMPUKIATHOE MporpaMMmHoe obOecrneuenne KoHCyiabTaHT
TUTIOC, & TAKXKe MPOTPAMMHBIE TIPOAYKTHI 00IIIEro MPUMEHEHUS

- JUIs BBITIOJIHEHUS TEKYIIEr0 KOHTPOJSA ycrieBaeMocTH: bpaysep Internet
Explorer 6.0 u BoIIIIC.

- s caMmocTtositenbHON pabotel: bpaysep Internet Explorer 6.0 u Bbite,
Microsoft Office 2003 u BoiIE.



Jns  ocyuiecTBieHus ~— yueOHOro  mpolecca € HCIOJIb30BaHHEM
JTUCTAaHIIMOHHBIX  00pa30BaTENBHBIX TEXHOJIOTHMH: OIEpalMoOHHAas CHUCTEMa
Windows, Microsoft Office 2003 u Briie, bpaysep Internet Explorer 8.0 u Bbiie
¢ ycranoBieHHbIM Adobe Flash Player Bepcuu 10.3 u Boiie, Adobe Acrobat.

8. Omnucanne MaTepuaaIbHO-TEXHUYECKOW 0a3pl, HEOOXOMMMOW IS
OCYIIIECTBICHHUS 00pa30BaTEIBLHOTO MPOIlecca MO AUCIUTIINHE (MOIYIIIO).

OcBoeHue NHUCHMIUIMHBI OCYIIECTBISIETCS B OOOPYIOBAaHHBIX Y4E€OHBIX
ayJIUTOPUSIX JJI IPOBEJICHUS 3aHIATUM JICKIIMOHHOTO TUTIA, 3aHATUH CEMUHAPCKOTO
THUIIA, TEKYIIETO KOHTPOJISI U POMEKYTOUHON aTTECTAI[UH.

VY4eOHbIe MOMENIEHUSI YKOMIUIEKTOBAaHbI CHEUATN3UPOBAHHOW MEOENbI0 U
TEXHUYECKUMU CPEACTBAMU OOYUEHHUS, CIYKAIUMHU IS IPEACTABICHUS y4eOHOM
uHpopManuu  OoJbIION  ayauTopud  (IIEPEHOCHOE  MYJIbTUMEIUNWHOE
o0opynoBaHue, HOyTOyK), 000PYAOBAHBI MEIOBBIMUA U MapKEPHBIMU JOCKaMH.

B mnpouecce mnpoBeAacHUS 3aHATHI JEKUIMOHHOTO THIA [0 JUCLUIUIMHE
UCIIOJIB3YIOTCSl Pa3/aTO4YHbIE JAEMOHCTPALMOHHBIE MAaTepHallbl, IPE3CHTALNH,
y4eOHO-HarJIsAJHbIE TOCOOHUS.

Takke B Tmpolecce CaMOCTOSTENbHOM TMOJArOTOBKM MO JUCHUIUIMHE
UCIIONB3YIOTCS  MOMEIIEHUS JJIi  CAMOCTOSITEIbHOM  pabOThl  CTYIEHTOB,
000pyZIOBaHHBIE MEPCOHATIBHBIMUA KOMIIBIOTEPAMHU C BO3MOXHOCTHIO BBIXOJA B
WNHTepHET U 3MEKTpOHHYIO 00pazoBaTenbHyl0 cpeny BY3a, u momenienust s
XpaHEeHUs! ¥ MPOPUIAKTUYECKOTO 00CITyKMBAHUSI y4eOHOTO 000PYI0BaHUS.

YyebHble  ayaqUTOpUM  COOTBETCTBYIOT  TpeOOBaHUSIM  TOKApHOU
0€e30IacHOCTH M OXpaHbl TpyJa IO OCBEIIEHHOCTH, KOJHMYECTBY pabouynx
(mocao4HbIX) MECT CTYyAEHTOB. OCBEIIEHHOCTh PabOYMX MECT COOTBETCTBYET
nerictyrommuM CHullam.

TexHuueckue TpeOOBaHUS K OOOpPYAOBAHMIO [Jisi MPOBEAEHUS Y4eOHOro
mporecca ¢ 4YacTUYHbIM HcnoJib3oBaHueM JIOT: KOJOHKW, HAYIIHWUKA WIH
BCTPOCHHBIA JUHAMHK (ISl ydacTus B ayauOKOH(MEpEeHIH); MHUKPO(POH wIn
rapautypa (Uisi y9acTusi B ayJuoKOHGEpeHIMN); BeO-kamepa (sl ydJacTusi B
BUJICOKOH(EPEHINN ); ISl BeAylIero: kommnetorep ¢ mpoueccopom IntelCore 2 Duo
ot 2 I'T'y (unm ananor) u Beiie, ot 2 I'6 cBOOOAHON ONEPATUBHOM MAMSITH.

Hns cnymarens: komnbsrotep ¢ mporeccopoM IntelCeleron ot 2 I'T (vim
aHajor) u Beie, 1 ['0 cBOOOIHOI onepaTUBHON MaMSTH.

Texandeckue TpeOOBaHUS K KaHallaM CBSI3U: OT 128 KOUT/CEK MCXOJSIIETO
MOTOKa; OT 256 KOuT/cex BXonsiero noroka. [Ipm ucnoap30BaHUU TPAHCISALUU
pabouero crosa pexkoMeHAyeTcss OT | MOWT/CeK HMCXOIAIIero moToka (s
BEIYLIETO).



[Ipu ucmonb30BaHUM TPAHCISAIMU PabOYero cToja pekoMeHayercs oT 1
MOMT/CEeK BXOJAIIEro MoToKa (A1 ciymaTess). Harpyska Ha kaHan s KaKao0ro
yJacTHUKa BeOMHapa 3aBHCHUT OT MCIIOJIb3yEMbIX BO3MOXHOCTEH BeOuHapa. Tak,
€cJIi B BeOMHape IUIaHUPYETCSl OJTHOBPEMEHHO HCII0JIb30BATh 2 BUIEOTPAHCIISILIUU
B KOH(epeHIMH M OJHY TpaHCIALMI0 padouyero croja, TO s CilyliaTesen
pexomeHayeTcst oT 1.5 MOUT/cex BXOASIIEro MOTOKA.

9. ®opma nMpomMeKYyTOYHOU aTTEeCTaIUU:

3aueT B |1 cemectpe.

10. OueHOUHBIE MAaTEPUAIIBI.

O]_IGHOLIHI)IS MaTcpualibl, IPUMCHACMBIC IIPpU IIPOBCACHUU HpOMG)KYTO‘-IHOﬁ

aTTeCTallui, pa3padaThIBAlOTCA B COOTBETCTBUHU C JIOKAJIbHBIM HOPMATHUBHBIM
aktom PYT (MUUT).



ABTOpBI:

3aBeyIOMUN Kadenapo, T01EHT, K. H.
Kadeapbl « IKOHOMHUYECKAsi TEOPUS U

MEHEKMEHT 10.B. ITanbko
CornacoBaHo:
3aenyrommii kaheapoir OTM POAT 10.B. ITanpko

[Ipencenarens yueOHO-METOIUUECKOM
KOMHUCCHU C.H. Kinumos



