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1. O6mue cBeaeHus O JUCHUIUIMHE (MOTYJIE).

HemaMu OCBOEHUS NTUCLUIUIMHBI SIBJIAIOTCA U3yYEHUE COBPEMEHHBIX METOIOB
HSKOHOMETPUYECKOTO0 MOJEIUPOBAHUS W OBJAJACHUS HABBIKAMHU HCIIOJIb30BaHUS
CTaTUCTUYECKOTO HWHCTPYMEHTApUS C IEJIbI0 PEHICHUS HKOHOMUYECKUX U
YIOPABJICHUYECKUX 3a7a4, Pa3BUTh KPUTHUYECKOE MBIIJICHUE W IOBBICUTh OOIIWN
YPOBEHb aHAIUTHYECKOMN KYJIbTYPBHI.

3amayaMy OCBOEHUS AUCIHUIUIMHBI SIBIIsIeTCA (POPMUPOBAHUE Y 00YUAIOIIUXCS
MPE/CTABICHUSI O MHOTO00pa3vM COBPEMEHHBIX IOJXO0J0B 3KOHOMETPUUYECKOTO
MOJEIUPOBAHUSA, HAYyYUTh I[IOHHUMAHUIO W UCIIOJb30BAHUIO MAaTEMaTHYECKOTrO
A3bIKa, HAa KOTOPOM MPUHATO OIKCHIBATH COBPEMEHHBIE HKOHOMETPHUYECKHE
METO/bl, NPUBUTh KPUTHUUYECKUH MOJAXOJ MPU OTOOpPE MHCTPYMEHTOB aHalu3a U
OCO3HaHWE HEOOXOJAMMOCTHM  TIIATEIBHOTO  TECTUPOBAHUS  CTATUCTUYECKOMN
aJICKBaTHOCTH IOJYYae€MbIX MOJEJIEH, a TAK)K€ PA3BUTh HABBIKU COJEP>KATEIbHON
UHTEPHPETALNN PE3YIIBTATOB.

2. IlnanupyemMble pe3ynbTaThl 00YYSHHS 110 AUCHUTUTHHE (MOJIYJIIIO).

[lepeuenb GopMUpPYEMBIX pe3yJbTAaTOB OCBOCHUS 00pa3oBaTEIbHOU
porpamMmsbl (KOMIIETEHIIUI) B pe3ysbTaTe 00y4eHUs 10 AUCHUILUIMHE (MOIYIIO):

OIIK-1 - CpoocobGeH NpUMEHATh 3HAaHUSA (Ha MPOMEKYTOYHOM YPOBHE)
HKOHOMHYECKOUN TEOPHUH MPHU PEIICHUH MPUKIIATHBIX 33]1a4;

OIIK-2 - CnocobeH ocymecTBIsATh cOOp, 0OpabOTKy M CTaTHCTHYCCKHUI
aHaJIW3 JIaHHbIX, HEOOXOJIMMBIX JUISl PEIICHHs] MOCTaBICHHBIX 3KOHOMUYECKHX
3a11ay.

OOyuenue 10 JauUCHUIUIMHE (MOJYJIO) TMPEANoJiaraeT, 4YTO IO €ro
pe3ynbTatam o0ydaronuiics OyaeT:

3HaTh:

OCHOBHBIEC TOHSITUSI DKOHOMETPUKH, OCHOBHBIE METOJbl OIICHUBAHUS
HEU3BECTHBIX TMapaMeTPOB HSKOHOMETPUYECKUX MOJCNICH, METOJbl MPOBEPKU
CTaTUCTUUYECKHX THUIIOTE3 O MapaMeTpax MOCTPOSHHBIX MOJICJICH, OCHOBHBIE METO/IbI
JUArHOCTUKHM (TIPOBEPKH KadyecTBa) HKOHOMETPUUYECKHUX MOJIeNIe, OCHOBHBIC
MIPUJIOKEHHST SKOHOMETPHUUYECKOTO aHaI13a.

Ymerb:

HAXOJUTh JIaHHBIC, HEOOXOIUMBIC IS TPOBEIACHUS DKOHOMETPHUYECKOTO
ucciaenoBanus, (GOpPMYIUPOBATh 3a/adyy B TPHUTOJAHOM IS DKOHOMETPHYECKOTO
UCCJICOBAaHMUS ~ BHJIC, TNPUMEHITh  CTAHIAPTHBIC  METOJBI  IMOCTPOSHUS
HPKOHOMETPUUYECKUX MoJieiel, 00pabaThiBaTh CTATUCTUYECKYI0 HHGOPMAIMIO U



noJiydarb CTaTUCTHUYCCKU 000CHOBaHHbBIE BBIBOABI, HAaBaTb COJACPKATCIIbHYIO
HHTCPIPCTAINIO PC3YIIBTATOB 39 KOHOMCTPHUUICCKOI'O MOACINPOBAHHNA.

Baanersn:

HaBBIKAMH SKOHOMETPHUYECKOTO HCCIICIOBAaHMSA: O00pabOTKH  peallbHBIX
CTaTUCTUYECKUX [IaHHBIX, IOCTPOEHUS U JIMATHOCTUKU HKOHOMETPUUYECKHUX
MOJIEJICH, UHTEPHPETALNN OCHOBHBIX PE3YJIbTATOB OLICHKA MOJEIEH, TPUMEHEHHUS
CTaTUCTUYECKUX IMAKETOB JUISi MOCTPOCHUS W JUArHOCTHKHA 3KOHOMETPUYECKUX
MOJICJICH.

3. O0beM AUCIUILIUHBI (MOIYJIS).
3.1. O6mias TpyI0eMKOCTb JTUCIUIUIUHBI (MOIYJIA).

OOmiast TPyAOEMKOCTh JUCHUUILIMHBI (MOJyJisi) cocTaBisier 7 3.e. (252
aKaJeMU4YecKux yaca(oB).

3.2. O0bem guciUIUIMHBL (MOAYJs) B (QOpMe KOHTAaKTHOH pabOThI
oOyyarommxcsi C  MeJarorM4ecKuMM  pabOTHUKaMU ©W  (WIM)  JIMIIAMH,
MPUBJIEKAEMBIMU K peaau3alii 00pa30BaTEIbHONU MPOrpaMMbl HA MHBIX YCIIOBUSX,
IIPU MPOBEJCHUHN YUEOHBIX 3aHATHI:

Konnuectso yacos
Tun yueOHBIX 3aHATHI Cemectp
Bcero

Ne3 | Ne4

KonrtaktHas paboTa mpu npoBeIeHIH yUeOHBIX 3aHATHH (BCETO): 116 48 68
B ToMm uncne:

3aHsATHS JIEKIIMOHHOTO TUIIA 50 16 34

3aHsATHSI CEMHUHAPCKOTO THIIA 66 32 34

3.3. O0ObeM AUCHUIUIMHBI (MOIYJisA) B (opMe CaMOCTOSTEIbHON paboThI
oOydJarommxcs, a Takke B (QopMe KOHTAKTHOM pabOThl OOyYaromuXxcsi C
MeJaroru4eckuMy paboTHUKaMH U (W) JIUIIAMU, TIPUBJICKAEMBIMHU K peaTn3aluu
oOpa3oBaTeNbHOM  IpOrpaMMbl Ha  MHBIX  YCIOBHUSIX, TMpU  MPOBEACHUU
IPOMEKYTOUHOM aTTecTalu cocrapiiser 136 akageMuyeckux yaca (0OB).

3.4. IIpu oOyueHuu N0 UHAUBUAYATHPHOMY Y4eOHOMY IJIaHy, B TOM YHCJIE PU
YCKOPEHHOM OOy4Y€HHUH, 00bEM AMCLUMIUIMHBI (MOIYJIS) MOXET OBITh peajn30BaH
MOJIHOCTBIO B (DOpME CaMOCTOSITENIbHON pabOoThl 00yJaroIIMXCcs, a TakkKe B GopMme
KOHTAaKTHOW pabOThl OOyYaronuxcsi ¢ TMeAarormuecKuMu pabOTHUKAMH M (WJIN)
JUIAMH, TPUBJIEKAEMBIMH K peaiu3alii 00pa3oBaTENIbHON MpOrpaMMbl Ha MHBIX
YCIIOBUSX, TIPH MPOBEICHUHU TPOMEKYTOUHOM aTTECTAIINH.



4. ConepxkaHue JUCHUTUIUHBI (MOIYJIA).

4.1. 3aHATHA TEKIIMOHHOTO THUIIA.

/o

Tematuka JICKIIMOHHBIX 3aHATUH / KpaTKO€ COACPIKAHUC

[IpenMeT 5KOHOMETPUKH.

MeTomonorus 5KOHOMETPUIECKOTO HCCIeIoBaHus. TeopeTndeckas: 1 SKOHOMETPHIECKask MOJICITb.
WcToyHMKY DaHHBIX UL aHAMW3a. TpH THITa SKOHOMUYECKHUX TAHHBIX: BPEMEHHBIC PSAbI, IEpEeKPECTHBIC
(cross-section) maHHBIe, MaHENbHbIC TaHHBIe. OCHOBHBIC ATl SKOHOMETPUYECKOTO aHAM3a TaHHBIX

ba3oBbie MOHATHS CTATUCTHKH.

['eHepanbHasi COBOKYIHOCTD U BbIOOpKa. CriocoObl 00paboTKM 1 BU3yanu3aluu JaHHbeIX. HopMansHoe
pacripeielieHIe U CBsI3aHHbIe ¢ HUM XH-KBaJpaT pacupeseneHue, pacupenenenus CteronenTa u durepa-
Cuenexopa. Ix ocHOBHBIE cBOMcTBa. CTaTHCTUYECKOE OlleHUBaHHUe. ToueyHble OlleHKH. JINHEHHOCTD,
HECMEIEHHOCTb, 3()(hEKTHBHOCTD U COCTOSATEIBHOCTH OIIEHOK. CBOMCTBA BEIOOPOYHBIX XapaKTEPUCTUK KaK
TOYEYHBIX OIICHOK. MIHTepBaIbHBIE OLICHKH, JOBEPUTEIbHBIN HHTEpBal. [IpoBepKa CTAaTHCTHYECKUX TUIIOTES.

Knaccuueckas nuneiHast perpecCHOHHAst MOJIEIb ISl CITy4dasi OJJHOM 00BACHSIOIEH
IIEPEMEHHOM.

Teoperudeckast 1 BEHIOOPOUHAs perpeccu. JKOHOMHUUYECKAas! HHTEPIIPETaIHsl CIydaiHOW COCTaBIIAIONICH.
JluHeltHOCTH perpeccuu 1o epeMeHHbIM U apaMeTpaM. 3agaya OIleHUBaHMs apaMeTpoB. Meton
HanMeHbIKX kBagparoB (MHK). Cuctema HOpManbHBIX YpaBHEHUI U ee pemieHne. DKOHOMHUUYECKas
uHTepnperanus orneHok MHK.

JucnepcrnonHbli aHanu3. PaznoskeHue cyMMbl KBaJpaTOB OTKJIOHEHUN HAOII0JaeMbIX 3HAUEHUN 3aBUCUMOM
MIEpEMEHHOM OT ee BEIOOpOYHOTO cpeiHero. CTeneHb COOTBETCTBUS JIMHUHM PErPECCHH UMEIOIINMCS JaHHBIM.
[Nokazarenu kauecTBa MOATOHKH MapHO TMHEHHON perpeccun. Ko duunenTt nrerepMuHanum 1 ero
CBOWCTBA.

CaolicTBa OLIEHOK NapaMeTpoB, noayueHHblx o MHK. Teopema 'aycca-MapkoBa [1s1 mapHOM perpeccuu.
[IpennonoxeHne 0 HOPMaTbHOM paclpeIeICHIH CITyIaiHON OMMOKU B paMKaX KIIaCCHYECKOW JIMHE HHOW
PEerpeccuu 1 ero CIeACTBHUS.

JloBeputenbHble HHTEPBAJIbI OLIEHOK MApaMETPOB U NPOBEpKa rumnoTe3 o0 ux 3HaunMocTH (t-tect). [IpoBepka
THIIOTE3 0 KOHKPETHOM 3Ha4eHUH K03 duuneHToB perpeccun.lIpoBepka runoressl 00 ajeKBaTHOCTH
ypaBHeHus perpeccun (F-tect).

ITpuroxeHus perpecCHOHHON MOJIeNH.

Kitaccnueckas Moziesie MHOKECTBEHHOM JIMHEWHON perpeccun

MHoxecTBeHHasI TMHEHHAsI perpeccus B CKaJSIPHOW M MaTpU9IHOH opMax. MeTor HANMEHBITUX KBaJIpaTOB.
CucremMa HOPMAaIbHBIX ypaBHEHUH. MaTpHUuHOE BBIpAXKEHUE [T BEKTOPA OIICHOK KO3 (QUIIEHTOB
perpeccun. Teopema ["aycca-MapkoBa /1711 MHOKECTBEHHOM JIMHETHOH perpeccun. [lokazarenu kauecTBa
MOJTOHKH MHOKECTBEHHOU perpeccuu. KoaphumnmeHT MHOKECTBEHHOW KOPPETINN, KO3 PUITHEHT
MHOXECTBEHHOH JIeTepMHUHALINHU 1 K03(p(PHUIIEHT MHOKECTBEHHOH IeTepMUHALINY, CKOPPEKTHPOBAaHHEIH Ha
YHCIIO CTETIeHeH cBOOOIBI.

ITpoBepka 3HAUMMOCTH KO3 (HUIIMEHTOB U aJICKBATHOCTH PETPECCHHU JJISI MHOKECTBEHHOW TMHEHHON
perpeccuoHHoi Mozenu. JloBepurenabHble HHTEPBaJbl OLICHOK MapamMeTpoB. GopMyJIMpPOBKa U MIPOBEPKa
o011Iei JTMHEeWHOH rUIoTe35! 0 KO3 GHUIIMEHTaX MHOXECTBEHHOH perpeccui.

IIpunoxeHnus perpecCUOHHON MOAEIH.

HeKOTOpBIe BOITPOCHI IPAKTUYICCKOTO MCITOJIB30BAHUA PErPECCHOHHBIX MO)IeJ'IeI\/'I.
OT60p PaKTOPOB B PErPECCHOHHYIO MOJIENb. VICIOMb30BaHNEe KaYECTBEHHBIX OOBSCHSIONINX MTEPEMEHHBIX.
®uktuBHbIE (dummy) nepeMeHHbIe B MHOKECTBEHHOW JIMHEHHOH perpeccuu. CpaBHEHUE JBYX perpeccuii ¢




/o

TemaTuka JIEKIMOHHBIX 3aHATUN / KpaTKOE COJIEpKaHHE

MOMOIIBIO (PMKTHBHEIX NepeMeHHBIX 1 TecTa Yoy (Chow). DKBHBaJICHTHOCTH 3TUX MOIXO0M0B. BrIiBIeHHE
HETHITUYHBIX HaOJIF0IcHUH (BBIOpOCOB). OleHKa MOCITH MPY HAIMYMK HETUIHMYHBIX HAOIOICHUN

Tumbl ommbok cienudukauu Moenu. [IponyiieHHbIe U H3TUINHUE TepeMeHHbIe. HenpaBunbHas
¢dbyaknmonanbHas popma mozaenu. CMeleHne B OlieHKaX K03 QUIMEHTOB, BEI3BIBAEMOE HEBKIIFOUCHUEM
CYIICCTBEHHBIX MEPEMCHHBIX. Y XYIICHHE TOYHOCTH OLICHOK (YBEIMUYCHHUE OLICHOK JUCTICPCHIA) TIPU
BKITIOYCHUH B MOJIC/Ib U3JIMITHUX MEPeMEHHbBIX. [[poBepKa TMIOTE3bI O TPYIINE U3TUIIHAX EPEMCHHBIX.
RESET tect Pamcest (Ramsey's RESET test) as mpoBepKy THIIOTE3HI O CYIIECTBOBAHUH IIPOITYIIICHHBIX
MEePEMEHHBIX.

QyHKIMOHATBHBIE TPE0OpPa30BaHuUs IEPEMEHHBIX B IMHEHHON PErpecCHOHHON MOJICIH.

Br16op Mexay Moaensamu.

BnusiHue nsmeHneHus Maciitaba H3MEpeHus IEPEMEHHBIX Ha OLIEHKH KO3((HIIMEHTOB PErPecCHt U UX
Jqucnepcuil. Perpeccust B IEeHTPUPOBAHHBIX U HOPMHUPOBAHHBIX NepeMEHHbIX. DyHKIIMOHATIBHbIE
npeoOpa3oBaHus IEPEMEHHBIX B JIMHEHHO perpeccnoHHoit Moaenu. Jlnneitnas B gorapugmax perpeccusi,
KaK MOJIEJIb C TOCTOSTHHOM JIaCTHYHOCTBI0. MOJIeNb C MOCTOSIHHBIMU TEMIIaMH POCTa
(monynorapudpmudeckas Mozeis). MHTepnpeTaius orieHOK K03()(OUIIMCHTOB pa3InIHbIX (YHKIIHOHATBHBIX
thopm. Beibop mexay mogensimu. Tecter bepa n MakAnepa, MakKunHoHa, Yaitra u [I3BuncoHa.

Tunel ommboK creruuKayu MOICIH.

[Iponymiennsle 1 M3MUIIHKE TIepeMeHHble. HerpaBmisHas GyHKIMOHANbHAs (hopma Moaenu. CMeIeHne B
OLICHKaX K03()(hMIIMEHTOB, BBI3bIBAEMOE HEBKIIIOUECHUEM CYIIECTBEHHBIX IIEPEMEHHBIX. Y Xy IIICHHE TOYHOCTH
OLICHOK (yBEINYEHUE OLIEHOK AUCIICPCHIl) IPH BKIIOYECHUH B MOJIENb M3IUIIHUX IIepeMeHHbIX. [IpoBepka
runotTessl o rpymnne u3nuimHEx nepeMeHHslx. RESET tect Pamces (Ramsey's RESET test) ans nposepku
THIOTE3bI O CYLIECTBOBAHUY IIPOIYIICHHBIX IEPEMEHHBIX.

HapymeHHe MMpCAIIOChIIIOK KJ1aCCUYECKOM JIMHEHHOM MOJCIIN.

MynbTHKOIIIMHEapHOCTh IaHHBIX. M ieanbHas 1 IpakTHIecKasi MyJIbTHKOJUIHHEAPHOCTD
(XKBa3MMyIBTUKOJUTMHEAPHOCTH). TeopeTHdecKue MoCIeACTBHIS MYJIbTHKOIIMHEAPHOCTH ISl OLICHOK
HapaMeTpoB perpeccHoHHoN Mozaenu. HectabmIbHOCTD OLIEHOK ITapaMeTpoB PETPECCHH M MX JUCIIEPCHIA TIPH
MaJlbIX I3MEHEHHMIX UCXOAHBIX JaHHBIX B CIydae MyJIbTHKOJUTMHEapHOCTH. [Ipn3Haky Hammaus
MYJIbTHKOJTMHeapHocTH. [lokazaTenu cTeneHn MyJIbTHKOJUIMHEAPHOCTH. BeroMoraTensHble perpeccuu u
nokazatenp "B3nyrus” mucnepenn (VIF). Unaexc o0ycioBneHHocty nHpopmannonHoit Mmatpuis (CI) kak
M0Ka3aTesb CTENeHN MYJIbTUKOJUIMHEAPHOCTH. MeTo/1bl 00pHObI ¢ MyJIbTUKOJUIMHEAPHOCTHIO. MeTO 1B
MOIIIar0BOTO BKIIOYCHUS U MOIIATOBOTO UCKITIOUEHHS IEPEMEHHBIX, UX JOCTOMHCTBA U HEJIOCTAaTKH. Tect
®dappepa-I'moybdepa.

I'erepockenactTuanocTh. HapyuieHne rumoTe3sl 0 TOMOCKeTaCTUIHOCTH OIIHO0K perpeccuu. [lociaencTus
reTepOCKEAACTHIHOCTH IS OILIEHOK KO3(h(UINEHTOB PErpecCcH METOIOM HaUMEHBIINX KBaPaToOB 1
MPOBEPKH CTATUCTHYECKUX THIIOTE3. TecThl Ha BBIIBICHNE IreTepocKeaacTHIHOCTH. OneHBaHNe MpH
HaJIMYMH T€TEPOCKEIaCTUIHOCTH. B3BenIeHHbIH MeTO1 HAMMEHBIINX KBaipaToB. OO00IIEHHBIH METO
HaMMEHBIINX KBaApaToB. PobacTHbIE cTaHIapTHBIE OMIMOKK OLIEHOK K03(h(DUIIMEHTOB perpeccuu B popme
Vaiita (White).

Astokoppensinus. Onpezaenenue. CriocoOsl ooHapyskenus. Tect Jlapouna-Yorcona. [Tocnenctsust.
Bo3moxkHOCTH ycTpaHEeHUS.

CroxacTuieckue oObICHSIONINE TTepeMeHHbIe. KoppenrupoBaHHOCTh CO Cy4dailHbIM (hakTopoM. MeTon
MHCTPYMEHTAJIbHBIX IEPEMEHHBIX.

Mogenun BPCMCHHBIX PAIOO0B.

Crnoco0bl JEKOMITO3UIMH PsiJia HA COCTABIISIONINE: TPEH]], CE30HHOCTh, OIIMOKa. JleKoMITo3uLus psija ¢
nomornsto moaemu ETS (error, trend, seasonal). [IpornosupoBanue ¢ momomnsio ETS mozereit.
CrannoHapHbIe U HECTAIIMOHAPHBIE BpEMEHHBIE psiabl. Monens ciayydaitHoro 6myxaanus. Tect JIukku-
Oymnepa. Tect KPSS

4.2. 3aHATHS] CEMUHAPCKOTO THUIIA.




[IpakTrueckue 3aHATHS

Temaruka MpakTUYECKUX 3aHITHII/KPATKOE COJIEPIKAHUE

CriocoOBbl MMPEACTAaBJIICHUA U O6pa6OTKI/I CTaTUCTUYCCKUX NAaHHBIX. CraTtucTudueckue
BBIBOJbI: OLICHKHW U IIPOBEPKHU I'MIIOTES. Toueunsie u HHTCPBAJIBHBIC OLICHKHU.

CraTucTuueckue BBIBOJIbI: OLICHKU U ITPOBEPKH I'MIIOTES. I'nmoressl 0 Cp€aHEM, O
JAUCIICPCHUM. I'nnoTessr 0 PaBEHCTBE I[PICHGpCHfI, 0 PAaB€HCTBC MAaTECMATUUYCCKHUX O)KPI,I[&HH?I.

Koadhdunment napHoit Koppensiiuu: BeIYUCIeHHE, CBoiicTBa. OTleHKa TECHOTHI MTApHOH
JUHEWHOU KOPPETAIMOHHOMN CBsI3U. OIEHKA CTATUCTUYECKOH 3HAYUMMOCTH KOA(pPUIIEHTA
MAPHOW KOPPEIISALIH.

[TapHas nuHelHas perpeccus.

Meron HauMeHbIINUX KBaApaToB. OIEHKa MapaMeTPOB MOJIEIN METOIOM HAaUMEHBIIUX KBaapaToB. OleHKa
Ka4yecTBa MOATOHKK MOJCIN: K03 PUITUCHT AeTepMUHAIIMY, MATEMAaTHIeCKas TOYHOCTh Moiesin. OlieHKa
KadecTBa Moaen:kputepun @umrepa u CteroeHTa. JJoBepuUTEIHHBIC HHETPBAIEI. TecTHpOBaHHUE TUIIOTES.
Toue4Hbli 1 UHTEPBAJIBHBII NPOTHO3. DIACTUYHOCTb.

Kitaccnueckast Mozienib MHOKECTBEHHOM JIMHEMHON perpeccuun

Omnucanne Moaeny. Pa3miaHple criocoObl OIEHKH apaMeTPOB KIACCHYECKOH MOAEIH PErpecCH IPH
nomom MHK: cucrema ypaBHeHu#, MaTpuuHbie GopMyJibl, HancTpoiika [Touck penrenus, HaacTpoika
AHanu3 JaHHbIX, BerpoeHHble GyHkiuu Excel. I[Imockl 1 MEHYCBI pa3iIUYHBIX IOJXOMA0B.

OrieHka KadecTBa MOATOHKY ypaBHEHUSI MHOKECTBEHHOH JTMHEHHON perpeccuy. 3HaUuuMOCTh

k03¢ }uireHTOB. 3HAYUMOCTh MOJIeH. JloBepUTeNbHbIe HHTEPBaNbl. TecTUPOBaHHE THIIOTES.
ITpunoxeHus perpeCCHOHHOM MOJIENN: TIOCTPOEHUE ITPOrHO30B, YACTHBIE YPABHEHHS PErPECCUH, CPENHUI U
YacTHbIE KO3(PHUIUECHTH 37TaCTHIHOCTH

Koppenaunonnblil aHanus 3aBUCUMOCTEN

Koppemnsauonnas Mmatpuna. MHO)KECTBEHHas! ¥ 9YacTHAs Koppersinus. YacTHple K03 GUIMEHTHI KOPPESIHH.
Cratu-cTrdeckas 3Ha4MMOCTh. CBoiicTBa. MHOXeCTBeHHBIH K0d(HUIIeHT Koppensaunu. UaTepnpeTanus
K03 PHUIINEHTOB MHO’KECTBEHHOM 1 YaCTHOM KOPPEIIALUH.

HexoTtopsie Bonpockl cienudukanum

BelsiBIeHHEe HETUITMYHBIX HAOMIOIeHHH (BBIOPOCOB). BinsiHue npomyIieHHbIX pakTOPOB M BKIFOYEHUS
HecylIecTBeHHBIX (hakTopoB. OTOOP (GakTOPOB B perpecCHOHHYI0 Moielb. CKOPPEKTHPOBAHHbII
K03(UINEHT eTepMuHaliy. Vcronb30Banne Ka4eCTBEHHBIX OOBSICHSIOMNX IIepeMeHHbBIX. DUKTHBHBIC
(dummy) nepemennsie. [IpoBepka rumore3s! o JIMHEHHOH cBsA3n KoddduireHToB. [IpoBepka runoTessl o
muneiiHocTH. Tect Pamces. [IpoBepka oTCYTCTBUS CTPYKTYPHBIX pa3inyuii PU MTOMOIIHN (GUKTHBHBIX
MepeMEeHHBIX | Ipu oMoty Tecta Yoy (Chow).

Henunennbsie moaenu

OyHKIIMOHANBHBIE Ipeo0pa3oBaHys. BinsHue u3MeHeHns MaciTaba n3MepeHHst IepeMEHHbBIX Ha OIICHKH
K03(h(ULKEHTOB perpeccuu U ux aucrnepcuii. JlnneliHas B norapudmax perpeccus, Kak MOJIEIb C
MOCTOSIHHOM 3J1aCTHYHOCTBI0. MOIeNb C MOCTOSHHBIMU TEMIIaMH pocTa (HoyorapuMuuecKas MOJAEINb).
WuTepnperanys oneHOK KO3 GHUIMEHTOB Pa3IHYHBIX (PYHKIIMOHATBHBIX (hopM. BEIOop Mex Iy pa3muaHBIMU
MOJIEJIIMU Ha OCHOBE TECTOB. DIaCTUYHOCTh

Hapymenue npennochbiiok KIaCCUYECKOW JIMHEHHON MOJETN

MybTHKOJIIMHEapHOCTB, €€ MOCIIEACTBUS U IPEO0I0IeHHE.

I'eTepockenacTHYHOCTH: TOCTAHOBKA 3a/1a4H, TECTUPOBAHHE (BU3YyabHBIN aHAN3 OCTATKOB, TECTHI Y aiTa,
I'netizepa, lonadenbaa-KBannra), orieHMBaHHE MOJETH B YCIOBHSIX T€TEPOCKETaCTUIHOCTH.
ABTOKOppeALHS: TIOCTAaHOBKA 3a/1a91, TECTHPOBaHUE (BU3yabHBIN aHAIN3 OCTATKOB, TecT JapOuHa-
VYorcoHa), olieHMBaHHE MOJIENHU B YCIOBHUSIX aBTOKOPPEIISIIHH.

10

MO,Z[CJ'II/I BPCMCHHLIX psAa0B

IlonsTre o JACKOMIIO3UIIUN BPEMEHHOT'O psAaa. AI[HI/ITI/IBHaH 1 MYJIbTUIIJIMKATUBHAA MOJCIIN psAja.
CriraxxuBaHue BPEMEHHOTI'O pgaa METOA0M CKOHLBHHICﬁ cpe,uHeﬁ 1 3KCIIOHCHIIMAJIbHBIM METOJJOM.
BI)I,HCJICHI/IC TpeHAa, HUKIIMICCKUX U CJ'Iy‘lafIHLIX COCTaBJIAOIIHNX. KOS(I)(IJI/IIII/IGHTBI ABTOKOPPEIIALNHU,




/ TemaTnka MpaKTHUECKUX 3aHATHI/KPATKOE COJIEpKAHNUE
n/n

ABTOKOPPEISIIHOHHAS (DYHKITHSI, KOppeIorpaMMa.

ITocTpoeHue anIUTUBHON U MyNbTUIUIMKATUBHON MO/eIeH BpEMEHHOI'0 psifia ¢ Y4eTOM Ce30HHOCTH.
IMoctpoeHue rpaduuecKoi WILTFOCTPAIIMNA MOJICIICH.

ITocTpoeHne KpaTKOCPOUHBIX IPOrHO30B METOJJOM CKOJIB3SIIEH CpeiHell U C TOMOIIBIO YpaBHEHUS TPEHa.
ITocTpoeHue mporHo3a Mo MoJeNIsAM IUKJINYECKUX PsioB. PacyeT TOUHOCTH M HHTEpBaJla IPOTHO3A.
I'padmueckas nirocTpanus.

CrannoHapHOCTB, OTIPENIENICHNE U IPHUMEPBL. JJOCTIKEHHE CTAMOHAPHOCTH IIPH IIOMOIIH NTepexoa K
Pa3HOCTAM, UHTEIPUPOBAHHBIN psa. TecTsl Ha CTAIMOHAPHOCTS.

Monens aBToperpeccun AR(p). Tect Auku-@ymnepa a1t IpOBEPKH CTAIIMOHAPHOCTH. MOIETH CKOJB3SIIETO
cpenaero MA(q). Moxens ARMA(p,q)

4.3. CamocrosiTenbHas paboTa 00y4JarOIHUXCs.

/ Buna camocTosiTenpbHOM pabOThI
/1

HOIIFOTOBKa K IIPAKTHUYCCKUM 3aHATHAM

Pabora ¢ 1eKIIMOHHBIM MaTepHUaIOM

Pabora c nuteparypoit

Brimonnenue kypcoBoi paOoThI.

IToaroroBka k HpOMe)KYTOqHOﬁ aTTcCTallu.

o O M WO N

[ToaroroBka Kk TeKymeMmy KOHTPOJIIO.

4.4. ITpumepHbIN IEpEUEHb TEM KYpPCOBBIX padOT
1) UccnenoBanue MPOCTPAHCTBEHHBIX YKOHOMETPHUECKUX MOJICIICH

2) AHanu3 1 MPOTHO3UPOBAHUE JOXO/I0B HACETICHUS
3) AHanu3 U MPOTHO3UPOBAHUE 00BEMa KOHTEHHEPHBIX TIEPEBO30K
4) Ananu3 couuanbHO-IPKOHOMUYECKHUX MTOKazaresei pernoHos Poccuun

5) DxoHOMeTpHUeCKUil aHaU3 (PYHKIUK CIIpoca W CIpOoca-TPEIOKEHHS Ha
OCHOBHBIE BU/IbI IPOJIOBOJIBCTBEHHBIX TOBAPOB

6) KoMruiekcHbIi  aHalM3  B3aMMOCBSA3U  (PMHAHCOBO-DKOHOMHYECKHX
IoKa3aTesen AeaTeIbHOCTH IPEATPUATHI

7) KomiuiekcHblii aHanu3 (pakTOpoOB TEKYUECTH KaJApPOB

8) KommuiekcHbIi  aHamuM3  B3aUMOCBS3M  (PUHAHCOBO-3KOHOMHYECKHX
MoKa3aTesen IeITEIbHOCTH OPTraHn3alui TpaHCopTa

9) KomrutekcHbli AHAIIN3 roKasaresien KayecTBa MEPEBO30K
YKEJIE3HOIOPOKHBIM TPAHCIIOPTOM

10) DxoHOMETpUYECKOE MOJEIUPOBAHUE PHIHKA HKHIIbSI

B Teuenme cemecTpa CTYAEHT BBITIOJHSET KYpPCOBYHO paboTy 1O




COTJIACOBAHHOM C mpernogaBaTciicM TEME.

KprOBaH pa60Ta COCTOHUT M3 KeﬁC-BaﬂaHHﬁ, HCXOJHBIC NAHHBIC OJIA KOTOPBIX

KaXXIOMY CTYACHTY BbIIAOTCA B COOTBCTCTBUHU C HHANBUAYAaJIbHBIM BAPpUAHTOM.

5. llepeuenp wu3naHwui,

OCBOCHUU JUCHUIUIMHBI (MOIYJIA).

KOTOPBhIE PEKOMEHYETCS HCMOJb30BaTh IMpHU

iﬁl bubnmorpaduueckoe onucanue Mecto nocryna
1 DKoHOMeTpHKa : yueOHMK s By3oB / WM. W. Emuceera [u ap.] | ObC IOpaiir [cait]. —
; oy penaxuueit Y. M. EnuceeBoit. — Mocksa : URL:
Wsnarenscrso FOpaiit, 2021. — 449 c. https://urait.ru/bcode/468366
2 Hemumosa, O. A. DkoHOMETpHUKA : yueOHHK U mpakTukyM st | ObC O0paiit [caiiT]. —
By30B / O. A. Jlemunosa, JI. . Manaxos. — Mocksa : URL:
Wsnatenscrso FOpaiir, 2021. — 334 c. https://urait.ru/bcode/469219
3 Kpemep, H. I1I. MaremaTuka aJ1s1 3KOHOMUCTOB: OT 9BC IOpaiir [caifT]. —
apu(METHKH 10 SKOHOMETPUKHU. Y4eOHO-CIIPABOYHOE URL.:
nocobue : I akajeMuueckoro 6akanaspuara / H. I11. https://urait.ru/bcode/425064
Kpewmep, b. A. Ilytko, . M. Tpumus ; nox oOrieit
penaknueit H. I1I. Kpemepa. — 4-e u3., nepepad. u gom. —
Mockga : UznatensctBo FOpaiit, 2019. — 724 c.
4 AHanm3 JaHHBIX | y9eOHUK [uig By30B / B. C. Mxurapsu [u 9BC IOpaiir [caiiT]. —
ap.] ; nox penakuueii B. C. Mxurapsna. — Mocksa : URL:
Wsnatenscrso FOpaiir, 2021. — 490 c. https://urait.ru/bcode/469022
5 | Mmxansx M.B. Beenenue B 5kOHOMETpHKY: YueOHOE HTB PYT(MUWT):
noco6ue. — M.: MI'VIIC (MMMT), 2016. — 117 c. http://library.miit.ru/
6 Nurxansa M.B., Kapnenko H.B. Dxonomerpuka. Hacts 1. HTBb PYT(MUUT):
TMapHas perpeccus: Yue6Hoe mocobue. — M.: MI'YTIC http://library.miit.ru/
(MHUUT), 2016.— 117 c.
7 Nurxansa M.B. Dxonomerpuka: YueOHoe nocodue. — M. HTB PYT(MUMUT):
PYT(MUMUT), 2017. — 65c. http://library.miit.ru/
8 Kapnenko H.B. Ilpuknannas skoHomerpuka. OlieHka HTB PYT(MUUT):

CTOUMOCTH KBAPTUPBI HA PBIHKE KUJIbA: qu6Hoe HOCO6I/IC. -
M.: PYT (MUUT), 2018. - 111 ¢

http://library.miit.ru/

6. IlepeueHb COBpPEMEHHBIX

po¢heCCHOHAIBHBIX

0a3 [HaHHBIX "

WH()OPMAITMOHHBIX CIPABOYHBIX CHUCTEM, KOTOPHIE MOTYT HCIIOJIL30BATHCS MPH

OCBOCHMH TUCUHUILITUHBI (MOIYJIS).

http://library.miit.rudenepanbpHas

HayuHo-TexHuueckas OoubnmoTexa

ciyx0a

PYT
rOCYJapCTBEHHOU

(MUUT):
CTAaTUCTHUKHU.

https://www.gks.ruOdunuansueiii  cadt MexXayHapoIHOTO BaIOTHOTO (OH/A:

https://www.imf.org/OdurmanbHbIii

cauT

baunxka

Poccun:

https://www.cbr.ru/®unancossiit mopran «Punam.py»: https:// www.finam.ru/




7. IlepedyeHb  JUIIEH3UOHHOTO U  CBOOOJHO  PacCHpOCTPaAHIEMOTO
MPOrpaMMHOT0 OOECICYeHHUsI, B TOM YHCJIE OTEUECTBEHHOI'O IPOU3BOJICTBA,
HEO0OXOMMOTO JIJIS1 OCBOCHHMSI TUCIIUTLTAHBI (MOYJIs).

OducHeiii naker npunoxkenuit Microsoft Officellpuxnagnoii mporpaMMHBIit
naket Gretl

8. OmnucaHue MaTepuagbHO-TEXHUYECKOM 0a3bl, HEO0OXOAMMOW st
OCYILIECTBJICHUSI 00pa30BaTEIbLHOTO Mpoliecca Mo TUCIUILUINHE (MOIYIIIO).

Jlns  mpoBeleHHMs JICKIIMOHHBIX 3aHIATHH HeoO0Xxoauma ayAauTopus ¢
MyJIbTUMENA anmapatypoi. Jljis npoBeAeHUs] MPAKTUYECKUX 3aHATUM Tpedyercs
ayJIuTOpUsi, OCHAIlleHHass MyibTuMenua amnmapatypoir u I[IK ¢ HeoOxomumbiM
MIPOrPaMMHBIM 00ECIICYCHUEM U MOKIFOUEHUEM K CETH UHTEPHET.

9. ®opma MPOMEKYTOUHOM aTTECTALNU:

3ayeT B 3 cemecTpe.
KypcoBas pabota B 4 cemecTpe.
DK3aMeH B 4 cemecTpe.

10. OuieHOUHBIE MAaTEpUAIIBI.

OueHouyHblE MaTepualibl, TPUMEHAEMbIE MPH MHPOBEACHUU MPOMEKYTOUHON
aTTeCTalllK, pa3pabdaThIBAIOTCA B COOTBETCTBUHU C JIOKATHHBIM HOPMATHUBHBIM aKTOM
PYT (MUUT).



ABTOpBI:
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CoracoBaHo:

3aBenyromuii kadeapoi UCID
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M.B. Unixausu
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M.B. Unixausu



