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1. Hean u 321241 0CBOCHUS U CIUIINHBI

Llenp AUCIUNIINHGL:

JlaTb MarmcTpaHTaM COBPEMEHHBIE TEOPETHYECKHE 3HAHWS ¢ MPAKTHYECKHUE HABBIKU O
METOJIOJIOTUM W METOJIUKE IMOCTPOCHUS M TPUMEHEHUS SKOHOMETPHUYECKUX MOJIENeH IS aHalu3a
COCTOSIHMSI U OIICHKHM 3aKOHOMEPHOCTEH Pa3BUTHS SKOHOMHUYECKHX W COLMAJIBHBIX CHCTEM B YCIOBHUSAX
B3aMIMOCBSI3€H MEXIy MX BHYTPCHHUMH W BHEIIHUMHU (PaKTOpaMH, a TaKKe MPOBEICHUS COOCTBEHHBIX
Hay4HBIX UCCJICIOBAaHUN B chepe MeHEeIHKMEHTA.

3amaun JUCHUILINHLI:

- pacHIMpeHre U YIIyOJIeHUE TEOPETUUECKUX 3HAHUN O KaYeCTBEHHBIX OCOOCHHOCTSX YKOHOMHUYECKHUX U
COILIMATILHBIX CHCTEM, KOJTMUECTBEHHBIX B3aMMOCBS3SIX U 3aKOHOMEPHOCTSIX UX Pa3BUTHS,

- OBJIQJICHHE METO/OJIOTHEH M METOAMKOW TOCTPOCHUSI U IPUMEHEHHUST YKOHOMETPHUYECKUX MOJIENICH, KaK
JUTSL aHAJIM3a COCTOSIHHMSI, TaK U JJIs OIICHKH 3aKOHOMEPHOCTEH Pa3BUTHS YKa3aHHBIX CHCTEM;

- W3ydYeHHEe HamOoJiee TUITMYHBIX MOJICTICH M MOJyYCHHE HABBIKOB MPAKTHYECKOW pabOThl C HUMH, B TOM
YHCIIe UCTIONB3Ys UHTEIICKTYaIbHbIE HHPOPMAIIMOHHO-AHATUTHIECKIE CUCTEMBI.

2. [lepevyeHb MJIAHMPYEMBIX Pe3yJIbTATOB 00y4eHHUs 10 AU CUMILJIMHE
B pe3ynbrare 0CBOGHUS NUCLUILIMHBI 00Y4aroLUiics JOKEH OCBOUTh KOMIIETEHIIUU:
OIIK-2-Crioco0eH mpUMEHSTh COBPEMEHHbBIE TEXHUKH M METOJIUKU cOOpa JaHHBIX, MPOJABHHYTHIC
MeTOAbl MX OOpabOTKM M aHaIM3a, B TOM YHUCIIE HCIIOJIb30BaTh MHTEIUIEKTYaJabHbIE MH()OPMAIMOHHO-
aQHAJIMTUYECKUE CUCTEMBI, IIPU PEIICHUHN YIIPaBICHUECKUX U UCCIIEI0BAaTEIbCKUX 33/1a4;
I1K-1-Criocoben pa3pabaTelBaTh CTpaTeTMM pa3BUTUS  aJIMUHHMCTPATUBHOW, XO3AHCTBEHHOM,
JOKYMEHTAI[MOHHON M OpraHU3allMOHHOMN MOJAEPKKHU ACSITEIbHOCTH OpraHU3aIluu

Kon u conepxanue nHIMKaTOPOB KOMIIETEHIIUH :
HK.OIIK-2.1. [leMOHCTpHUpYET 3HAHHE COBPEMEHHBIX TEXHUK U METOAUK cOOpa JaHHBIX, MPOJBHUHYTHIC
METO/Ibl UX 00pabOTKH U aHATM3a OLEHKH SIBJICHUHN KYJIbTYPHI.
HK.OIIK-2.2. [IpumensieT coBpeMeHHbIE TEXHUKU U METOJUKU cOOpa JaHHbBIX, MPOJABUHYTHIE METOABI UX
00pabOTKH M aHAJIM3a TIPU PEIICHUH YIPABIECHYECKUX U UCCIIEI0OBATEIbCKUX 3a/1a4.
NK.IIK-1.2. TIpoBoaut ananus, ompenenseT 3(h(EeKTUBHOCT, M pa3pabaThiBaeT MPEATIONKEHUS MO ee
TTOBBIIIICHUIO CTPYKTYPHBIMH MoJIpa3IeICHUSIMU aJMUHUCTPATUBHOM, XO3SICTBEHHOM,
JOKYMEHTAIMOHHOW U OpraHU3allMOHHOW MOAIEPKKU

3HaTh:

- bazoBble OCHOBBI MH(POPMATHUKH, MOCTPOECHUS MH(MOPMALMOHHBIX CHUCTEM U OCOOEHHOCTH PabOTHI C
HUMHU

- Cnoco6b1 00paboTKH MHGOPMAIH C UCIOIb30BAHUEM IIPOrPaMMHOI0 00€CredyeHnss U KOMIbIOTEPHBIX
CpeAcTB

- OCHOBHBIC METOLOJIOTNYCCKHUEC IIOaAXOabI nu IMPUHIIHUIIBI MMPUMCHCHUA
anmapara HSKOHOMETPUYECKOTO MOJIETUPOBaHUS SKOHOMMYECKHX SIBJICHHUI u
MIPOIIECCOB;

- CYILIIHOCTh u METO/IbI MOCTPOCHHUS SKOHOMETPUYECKUX MoJeaeH Ha OCHOBE
IMPOCTPaHCTBCHHBIX JaHHBIX 158 BPEMCHHBIX PAOOB;
- CTaTUCTHYCCKUE METOJIBI OLICHUBAHUS rnapameTpoB SKOHOMETPUYECKHUX
MOJICIICH;

YmeTs:

- Paborark ¢ GonbiuM 00beMOM HH(POPMAITIH

- Hcnonb3oBarh KOMIBIOTEPHBIE MPOTpamMMbl ISl BEICHUS Y4eTa, CUCTEMaTU3allii U aHaJlu3a JaHHBIX,
cocTaBieHusi 0a3 JaHHBIX, BEIEHHUS JOKYMEHTOOOOpOTa, CIPABOYHO-IIPABOBBIE CHCTEMBI, PECYPCHI
1MH(OPMaIIMOHHO-TEIEKOMM YHUKAIIMOHHOM ceTn "MHTepHeT", OprreXHuKy

- CTPOUTDH HA OCHOBE OIMCAHUs CUTYalil CTAaHJAPTHBIE TEOPETUUECKUE U IKOHOMETPUUECKUE MOAECIIN;



- AaHAJIU3UPOBATH U COJIEPKATEITHLHO UHTEPIPETUPOBATD MMOTYYEHHBIE PE3YJIbTaThI;
- IPOTHO3UPOBATh Ha OCHOBE CTAHIAPTHBIX TEOPETHUYECCKUX U IKOHOMETPHUUYECKHX MOJIEICH IOBEIEHNE
SKOHOMUYECKUX areHTOB, PA3BUTUE IKOHOMUYECKHUX MPOLIECCOB U SIBJICHUI HA MUKPO- U MAKPOYPOBHE;
Bnaners:

- METOJaMU U MPHUEMaMH aHaju3a KOHOMHYECKHUX SIBJICHHM M MPOILIECCOB C MOMOIIBIO CTAaHIAPTHBIX
TEOPETHYECKUX M SKOHOMETPUUECKUX MOJICIICH;

'MCTOHHKOﬁ IMOCTPOCHMA, aHaJIn3a u MNPHUMCHCHUA 9KOHOMCTPUUICCKUX
MOZENeH  JUIsi  ONEHKHM COCTOSHHSL HM  TPOTHO3a  Pa3BUTHS  OKOHOMHUYECKHX  SIBJICHUH |
MPOLIECCOB.

3. MecTo aucunmiauHbl B cTpykrype OIl BO

JluciumiimHa OTHOCHTCS K 00s3aTenbHOoM yacT biioka 1 yuebHoro urana. M3yyaercs Ha 1 kypce.

W3ydenune AMCUMILUIUHBI OCHOBBIBAETCS HA paHEEe OCBOCHHBIX JHUCLUUIUIMHAX OakajaBpuara:
HKOHOMHUKO-MAaTEeMaTHYECKOe MOJEIMPOBAHUE, MareMaTuka, HWHPOpPMaTHKa WIM HH()OpMaIMOHHBIE
TEXHOJOTHH

I/I3yquI/Ie JUCHUIIIIMHBI ABJIACTCS OCHOBOH AJIs1 OCBOCHUSA ITOCIICAYIOINX Z[I/ICLII/IHJ'II/IH/HpaKTI/IK:

MeTtonbl TpPUKIATHBIX  HUCCIEAOBAHUN, COBpPEMEHHBbIE HMH(POPMALMOHHBIE TEXHOJOTHMH B
yIIpaBJIEHUH, COBPEMEHHBIE MMAaKeThl IPUKIIAJHBIX IPOTrPaMM, MPAKTHKA 10 Mpoduiro mpodeccnonaabHoi
JeSITeIbHOCTH.

4. O0beM TUCHHUILINHBI
4.1. O0beM TUCHMILIMHBI B 324€THBIX eIMHULAX C YKA3aHUEM aKaJeMUYeCKHX 4YacOoB U BH/bI
yueOHOi padoThl

Buner yaeOHOM paboTHI, Ounast popma| 3aounas
OO611ast TPYA0EMKOCTh B 3aU€THBIX €IMHUIAX 3 3
OO611ast TpPyAOEMKOCTh B Yacax 108 108
AynuTOpHBIE 3aHITHS B yacax, B TOM YHCJIE: 40 12
Jlexiumn 16 4
[IpakTrueckue 3aHsITH 24 8
JlaboparopHbie 3aHATUS

[IpakTHueckas NOAroToBKa

CamocTosiTenbHas paboTa B yacax 67,75 91,75
KonTpomis 4
dopma MpoMeKyTOYHON aTTecTalluu 3auer 3auer

4.2. O0bemM KOHTAKTHOM padoTsl HA 1 o0yuaromerocs

Bunpl yueOHbIX 3aHATUI Ounas 3aouHas
¢dopma

Jlexun 16 4

[IpakTnueckue 3aHATHS 24 8

JlaGoparopHble 3aHATHI

Koncynerannu

3auet/3auetsl (MIKP) 0,25 0,25

DK3aMeH/9K3aMeHbl

KypcoBsie paboTsl

KypcoBbie mpoeKThI

[IpakTHyeckas moAroToBKa

Bcero 40,25 12,25




5. Conepxanue JMCUMILIMHBI, CTPYKTYPHPOBaHHOE 110 TeMaM (pa3aeiaM), ¢ yKa3aHueM
KOJIN4eCTBA YacOB U BU0B 3aHATHIA
5.1. TemaTnyeckuii MJIaH y4eOHOI AUCHUNIIHHBI
(3aounas popma oOyueHus1)

Hasanue paznena, tembl  Bcero | AyauTopHbIe 3aHSITHS CamMocrosTenbpHa
3.e/4yac g pabora
Jlekuuu  Ilpaktuue JlaGopatop
CKUE HEIE

=

Beenenue. Monaenn

MHO>KE€CTBEHHOU JTMHEHHOMN 16 4 12
Derpeccuu

WNuTtepnperanus u

CpaBHEHHUE perpeccuoHHeix 14 2 12
Mozeen

OueHuBaHue perpeccuu B

YCIIOBUSAX 16 2 14
reTepOCKEAACTUIHOCTH
OneHuBaHuE perpeccuu B
YCIIOBHSAX aBTOKOppensiuu |~ 16 2 14
OCTaTKOB
OpnHoMepHbIE U

AHOMED 20 2 18
MHOT'OMEPHBIE PSIJIbI
CucreMbl OJHOBPEMEHHBIX

DAHOBP 21,75 21,75
ypaBHEHUH
KonTpoasn 4
Hroro 107,75 4 8 91,75
(Ounas ¢popma o0yueHus)
HasBanue pa3nena, teMbpl  Bcero | AynuTOpHBIE 3aHATUSA CamocrosiTenbHa
3.e/4ac g pabora
Jlexkuuu  Ilpaktuue Jlaboparop P
CKue HBIE

Beenenue. Mozenb
MHO>KECTBEHHOM JTMHEWHON 25 16 9
berpeccun
WNHuTtepnperanus u
CpaBHEHHE PETrPecCUOHHBIX = 15 6 9
Mozenen
OneHnBaHuE perpeccuu B
YCIIOBUSX 16 6 10
reTepPOCKEAACTUIHOCTH
OreHMBaHUE PpErpeccuul B
YCIIOBUSAX aBTOKOppesuu 16 6 10
OCTaTKOB
OnHoMepHbIE U

n P 20 6 14
MHOT'OMEPHBIE PSIJIbI




6 Cucremsl ?Z[HOBpeMeHHBIX 15.75 15.75
ypaBHEHUU
KonTpoan
HTroro 107,75 16 24 67,75

5.2. Conep:kanue:
Tema 1. BBenenue. Moaesib MHOKeCTBEHHOM JIMHEIHOM perpeccuu

CyTb SKOHOMETPUYECKOTO MOAX0/Ia K HCCIEIOBaHNIO0 SKOHOMUYECKuX siBeHui. Chepbl mpuMeHeHHsI
HKOHOMETPUYECKUX  Mofeneld. MeTomonoruss TOCTPOSHHS  SKOHOMETPHUECKHX — MOjeNei, 0030p
UCIIOJNIb3yEMbIX METOIOB. TpH THITa SKOHOMUYECKUX JAHHBIXK: BPEMEHHbIE PsIJIbL, IEPEKPECTHBIE (Crosssection)
JaHHbIC, TAHENbHbIC JaHHbIC. YpaBHEHHS MHOKECTBEHHOM pErpeccHd, IMOHATHA W KIACCH(UKAIMSL
MHoxecTBeHHas JIMHEIHAs perpeccusi B CKasIpHON U BeKTOpHOU (opmax. MeTon HauMeHbIINX KBaJIPaToB U
€ro reomerpuyeckas uHrteprnperanus. CucremMa HOPM@IbHBIX ypaBHEHMH. MarpuyHOe€ BbIpaKE€HHE JUIs
BEKTOpa OICHOK Kod(ddummentoB perpeccunt (06e3 BbeiBoma). KoBapuarioHHas wmartpulla  OLIEHOK
kodddurmentoB perpeccun. HecmerieHnasi oreHka JUCHEPCUH CIIydailHOTO wieHa (0e3 J0Ka3arenbCTBa).
Orenka KOBapHUAIlMOHHOM MaTpHUIlbl OLEHOK ko3(dduimenToB perpeccun. Teopema ['aycca-Mapkosa s
MHOYKECTBEHHOM JIMHEHHOM perpeccun (6e3 gokazarenbcra 3pdexruBHOCTH orieHOK). Ciry4yail HopMalTbHOM
cry4aiiHoi cocrapisomei. [IpoBepka 3HauMMOCTH KOI(D(MUIIMEHTOB W aJEKBATHOCTU PETPECCHUH  JUIA
MHOXXECTBEHHOM JIMHEHHOW perpeccuoHHoN Moaenu. CBsizb Mexay Kod(ppUIMeHTOM MHOXKECTBEHHOM
nerepmuHai M F-oTHomieHneM. @yHKIMOHANBbHBIE MpPeoOpa3oBaHMs TMEPEMEHHBIX B JIMHEHHOM
PErpPECCUOHHON MOJIEIIH.

Tema 2. UnTepnipeTanus ¥ CpaBHeHHE perpecCHOHHBIX Mo/ eseil

JlvuneliHass B Jorapumax perpeccus Kak MOJIETb C MOCTOSHHOM 3IacTHYHOCTHIO. OreHKa
npousBoncTBeHHOM  (ynkuum  KoGba-/lyrmaca. Momens ¢ MOCTOSHHBIME — TEMIIaMH  pocTa -
noxynorapudmuueckast Mozaenb. OyHKIMOHAIBHBIE IPEOOpPa30BaHUs NP MIOCTPOESHUH KPpUBBIX Puiuiuica u
Ownrens. [lonuHomuaneHas perpeccusi. Boibop mexny nuHeHHONW M JaMHEHHON B jorapudmax MOIENbIO,
HEMPUTOTHOCTB JUIs 3TOro K03(h(HUIMEHT MHOKeCTBEeHHOU AeTepmuHaiiuu. Tect bokca-Kokca (Box-Cox test).
[IpeoOpazoBanme 3apemOku (Zarembka scaling). Vcmonp3oBaHMe KadeCTBEHHBIX — OOBSICHSIOMINX
nepeMeHHbIX. OukTHBHBIE (dummy) epeMeHHbIe B MHOYKECTBEHHO JIMHENHOM perpeccun. CpaBHEHHE IBYX
perpeccuii ¢ nmoMouipo GUKTUBHBIX NepeMeHHbIX U Tecta Yoy (Chow). DKBHBaNIEHTHOCTh 3TUX MOJIXOIOB.
MynbTHUKOJUIMHEAPHOCTh JIaHHBIX. TeopeTudeckue MOCIEACTBUSl MYJIBTUKOIMHEAPHOCTH JJISl  OLIEHOK
napaMeTpoB perpeccMoHHON Mozaenu. [Ipu3Haku HamMuMs MYJIBTUKOJUIMHEAPHOCTH (MapHbBlE M YacTHBIE
KO3 QUIMEHThl KOppEJISLMM, 4YacTHble perpeccur). Meroasl OOpbObl € MYJIBTHKOUIMHEAPHOCTHIO:
nepecrnenupuranys Mojenu (pyHKIHOHATIbHBIE TPe0Opa30BaHus IEPEMEHHBIX ), UCKITIOUEHNE 0ObICHSIOLIEH
MIEPEMEHHOM, JTMHEHHO CB3aHHOM C OCTaJbHBIMU. DJACTUYHOCTh U €€ 3Ha4€HHE B aHAIN3E B3aMMOCBS3U
NEepEMEHHBIX B JIMHEHHOW MOjeNnM MHOXECTBEHHOH perpeccuu. [lonHble M yacTHble KOI(PUIUEHTHI
ANIACTUYHOCTH, IMIIMPUYECKUE U TEOpETUIECKHE KOA(DDUIIMEHTHI 2ITaCTUYHOCTH.

Tema 3. OuennBaHue perpeccuy B YCJI0BHAX IeTEPOCKEIACTHYHOCTH

CgoiictBa ciyyaiiHoi cocrasistomiel. [locnencreus Hapymenus ycnosuii KJIMMP. Hapymienue
TUIIOTE3bl O TOMOCKEJACTUYHOCTH. OKOHOMHUYECKHE IPUYMHBI TIETEPOCKEJACTUYHOCTH. IIOCIIEICTBHSA
reTepOCKEIaCTUYHOCTH JUIA OLIEHOK KOA((HIIMEHTOB PErpeccud METOJOM HaMMEHbIINX KBaJparoB M
NPOBEPKU  CTaTUCTHUYeCKHX rumote3. [loBeneHne rpaduka OCTaTKOB pPErpeccHd, Kak IpH3HAK
reTepPOCKEAACTUIHOCTH.

Tema 4. OueHuBaHue perpeccuu B YCJIOBUSIX ABTOKOPPEISIIMUA OCTATKOB

[lorsiTne 00  aBTOKOPPENSIMHM  CIIyYallHOW  COCTABIISIONICH. OKOHOMHUYECKHUE  TTPUYHHBI
aBTOKoppersiu. MHepruuss skoHOMMYECKMX Tokaszarenell. [IpenBapurensHas o00pabOTKa MEPBUYHBIX
nanHbIX. "[layrmHOOOpaszHeii" »ddekt. Kaxymiascs apTokoppensius NOpu HEBKIIOYEHHH B MOJAETb
CYILIECTBEHHON NMEPEMEHHONW. ABTOPETPECCHOHHAsA cxeMa 1-To mopsiika (MapkoBckas cxema). Ilocnenctsust
HEeyueTa AaBTOKOPPENSIMM ISl CBOMCTB OLIEHOK KOA(QUIMEHTOB PpErpeccHH, IMOIYyYEHHBIX METOAO0M



HAUMEHBIIMX KBaApaToB. [paduueckoe OUAarHOCTHPOBaHME aBTOKOppersiiuu. Tect cepuil (runs test).
Craructuka Jlapouna-Yorcona (Durbin-atson). YcmoBust mpuMeHUMOCTH cTaticTHKH JlapOuna-YoTcoHa st
JMAarHOCTUPOBAHKS aBTOKOPPEISIMU (HaJUM4YMe B MOJETH CBOOOJHOTO WIEHA, OTCYTCTBHE JIarOBBIX
MIEPEMEHHBIX, TIEPBbII MOPSIOK aBTOPETPECCHOHHON CXEMBI).

Tema 5. OnHOMepHbIEe U MHOTOMEPHbIE PSIAbI

Crieruduka BPEMEHHBIX PSAIOB KaK HCTOYHHMKA JAHHBIX B SKOHOMETPHYECKOM MOJICIMPOBAHUU.
Onpenenenue BpeMeHHoro psina. [loustue Tpaekropun. [lokazarenu, XxapakTepu3yronme JTMHAMUYECKUH PsII:
abcomoTHble W cpenHue. KommoHeHThl JuHaMH4yecKoro psjga. CTaTuCTHYeCKWe METOAbl BBISBICHUS
TeHJACHUMHU (TpeHnaa). MeToabl CIIQXUBAHWS BPEMEHHOIO psga: METON CKOJNB3SIMICH CcpelHer u
AQHAIUTUYECKOE BbIpaBHMBaHME. JIMHEHHbIE W HENMHEHHBbIE Monenu TpeHna, oneHuBanue MHK, merosns
nmuHeapuzalyu. OneHKa aJeKBaTHOCTU W TOUYHOCTH MOJENEH TpeHaa. ABTOKOPpENSUs YpOBHEH psna, ee
W3MEPEHHUE M TIOCHENCTBUS. MoAECTUpOBaHUE TEHICHIIMA BPEMEHHOTO psiia. CE30HHAs KOMIIOHEHTa
JTMHAMUYECKOTO psiia: BBISIBICHHE W MOJAEIUpOBaHHME. Mojend ¢ aJJIMTUBHOM W MYJIBTUILTUKaTUBHOU
KOMITOHEHTOH. MeTonpl ycTpaHeHus TeHAeHIMH. MHTeprnperanus mnapamMeTpoB ypaBHEHHS PErpeCcCHH,
MMOCTPOCHHOTO IO TEPBBIM PA3HOCTAM. ABTOKOPpENSLMS B OCTarkax, €€ H3MEPEHHUE U TOCIC/ICTBUSL.
Kputepuii laporna-Yorcona. Monenu aBToperpeccuu 1 OJIeIH ¢ pacipeieICHHBIM JIaroM.

Tema 6. CucreMbl IKOHOMETPUYECKUX YPABHEHU I

KomruiekcHble skoHOMeTprueckrue Mozenu. O01mas cxema MOCTPOSHUsI KOMITJIEKCHOM Moeny. Buabl
CHUCTEM DJKOHOMETPUYECKHX YpPaBHEHHI: HE3aBHCHMBIE CHCTEMBI, PEKYPCHBHBIE CHCTEMBI, CHCTEMBI
COBMECTHBIX (OTHOBPEMEHHBIX) ypaBHEHUH. VICXOmHbIE NPENOIOKEHUS] JMHEWHBIX 3KOHOMETPUYECKHX
Mozieleld CO MHOTMMM IIE€PEMEHHBIMU. OK30I€HHBIE M HHJIOTEHHBIE MEPEMEHHBIE U CBSI3BIBAIOILUE WX
JVHEHHBIE COOTHOILIEHMS. 3ala3fblBalolMe SHIOICHHBIE M DK30I€HHbIC IlepeMeHHble. TokaectBa M
CTOXACTMYECKHE YpaBHEHMA. JleTEpMHHUPOBAHHBIE W CTOXacTUYECKUE NepeMeHHble. (CToXacTHYeCcKHe
OHIMOKM M MpeanosokeHuss o0 wux 3akoHe pacrpeneneHus. CTpyKTypHas W HpuBeleHHas (HOpMBI
SKOHOMETPUYECKONW MOJENH, UX B3aUMOCBsI3b. KOppenmpoBaHHOCTH CIIydalHbIX OLIMOOK M 3HJOTE€HHBIX
nepeMeHHblx M ee cuenctBus i MHK-ouneHok mnapamerpoB moneneid. Ilpobnema upeHTHdUKanmu
napamerpoB monenu. Kpurepuii unentudummpyemoctu. IlopsiakoBoe ycnoBue uaeHTH(GUKAIUK (CYETHOE
npaBuio). CrenuanbHble METObl WJICHTHU()UKAIMU: KOCBEHHBIM, JIBYXIIIAroBbIH, TpPEXIIAroBbIi MeETO[
HaUMEHBIINX KBaJparoB. Mojelb KelHca Kak MpuMep KOMILIEKCHON SKOHOMETPUUYECKON MOJIETIH.

6. MeTtonuueckue MaTepHuasIbl 1JIs1 00y4aIOIIMXCS 110 0CBOEHUIO U CIUTLTMHbI
6.1. CamocrosiTesibHasi padoTa 00y4yaromuxcs Mo JUCHUIINHE (MOTYJIIO)
3aounas ¢opma

Ne Pazgen (tema) 3apanme Yacol Mertoauyeckue dDopma
AUCHUTLITHHBI PeKOMEeHIAMH MO KOHTPOJIs
BBITNIOJIHEHU IO
3aaHusA
1 1. N3yuenne N3yunts Pemenue 3anauy,
Brenenue. TEOPETUIECKIX JUTEPATYPY O cobecenoBaHne
Monenb BOIIPOCOB npoGyieMaTuKe
MHOXECTBCHHOH 2. Brimonaenune 12
MTUHENHON WHIUBUAYAIBHOIO
serpeccuu 3aJJaHAS
2  HWurepmperamus 1. N3yuenne N3yuuts Onmnpoc,
U CpPaBHEHHUE TEOPETUIECKIX JATEPATYPY TO pereHue u
PErpecCUOHHBIX BOIPOCOB 12 npobiaeMaTrke oOcyxKeHue
MoIenei 2. Pemenune 3amau 3ama4y
10 TeMe



3 OruieHuBaHme 1. Nzyuenune N3yauts Pemenne 3amau,
perpeccuu B TEOPETHUECKUX JUTEPATypy IO TeCT
YCIIOBHSIX BOIIPOCOB 14 npobeMaTrKe
rerepockenacta 2. Pemenue 3amau
YHOCTHU o TeMe
4 OueHuBaHue 1. N3yuyenune N3yunts Omnpoc,
perpeccu B TEOPETUUECKUX JUTEpaTypy Mo pelieHue u
YCIIOBHAX BOIIPOCOB 14 mpobnemaruke o0cyxieHune
aBTOKOppensuu 2. Pemenne 3amau 3a1a4
U OCTaTKOB 1o TeMe
5  Opnomepueie n 1. Nzyuenune N3yuuts Tect
MHOTOMEpHBIE  TEOPETHUYECKUX JUTEpATypy IO
pABI BOIPOCOB 18 npoOyemMaruke
2. Brinonnenue
UHAUBHUIYaJIbHOTO
3a1aHUs
6  Cucremsl 1. N3yyenune N3yunts [TucbmenHbIi
OJIHOBPEMEHHBIX TEOPETHUECKUX JUTEPATypy IO OTYeT
ypaBHEHUU BOMPOCOB 2175 npoOiemMaTuke
)
2. Brinonnenune
WHAUBHUIYaJIbHOTO
3a1aHUs
Hroro
91,75
Ounas ¢popma
Ne Paznen (tema) 3amanue Yacel Meroguyeckue ®opma
AUCHUILTHHBI PEeKOMEHAAIMU MO0 KOHTPOJIs
BBINIOJIHEHUIO
3a1aHus
1 3. N3yuenne N3yunts Pemenue 3anauy,
Beenenue. TEOPETHUECKUX JAUTEpaTypy Mo co0eceoBaHuE
Moaenb BOIIPOCOB npoOiemMaTuke
MHO>KE€CTBEHHOU 4. Brinonnenue 9
TUHENHON WHIUBUAYAIBHOIO
Derpeccuu 3a1aHUs
2  HWHarepmperamus 3. N3yuenne N3yuuts Omnpoc,
U CpaBHEHUE TEOPETHUYECKUX JUTEPATypy IO pelieHne u
PErPEeCCUOHHBIX  BOMPOCOB 9 pooJieMaTrKe o0cyX1eHne
MoJieei 4, Pemrenune 3amau 3a71a4
1o TeMe
3 OrnenuBaHue 3. N3yuenune N3yunts Pemenue 3amau,
perpeccuu B TEOPETHUCCKUX JUTEpaTypy T0 TeCcT
YCIIOBHSIX BOIIPOCOB 10 npobiaeMaTrke
rerepockenactu 4. Pemenue 3amau
YHOCTH 1o TeMe
4 OueHuBaHue 3. N3yuenue 10 N3yuuts Omnpoc,
perpeccuu B TEOPETHUECKUX JUTEPATYpy IO pelieHue u




SR o

YCIIOBHSIX BOITPOCOB pooJieMaTrKe o0cyX1eHne
aBTOKOppessauu 4. Pemenue 3amau 3a1a4
Y OCTAaTKOB 110 TeMe
OpHomepHbie 1 3. N3yuyenune N3yunts Tect
MHOTOMEpHBIE  TEOPETHYECKUX JUTEPATYpy IO
psiIbI BOIIPOCOB 14 npoGyieMaTHKe

4. Boinonnenue

WHUBU]IyaJIbHOTO

3a/1aHus
Cucremsl 3. N3yuyenune N3yunts [IncemenHsbIi
OJIHOBPEMEHHBIX TEOPETHUYECKUX JUTEPATYpPy IO OTYeT
ypaBHEHUU BOITPOCOB 15.75 npoGsieMaTHKe

4. Boinonnenue '

WHUBU]IyaJIbHOTO

3a/1aHus

HUroro 67,75
6.2. TemaTnka v 3aJaHMs U1 IPAKTHYECKUX 3aHATHIA
Padora 1

YpaBHEHUSI MHOYKECTBEHHOM PErpeCcCcHu, MOHATHS U KiIacCuUKAIISI.
MHoxecTBeHHas IMHEHHAS PErpecCcHsl B CKAISIPHOW M BEKTOPHOU (hopMax.
Merton HaMMEHBIIUX KBA/IPaToB U €ro FreOMETpUYECKast UHTEPIIPETALMS.
KoBapuarmonnasi MaTpuiia oreHoK K03(hOUIIEHTOB pErpecCui.

OrneHka KOBapHUaIOHHOM MaTPHUIIbI OLIEHOK KO3(D(DUITUEHTOB perpeccum.

IlpoBepka 3HAYMMOCTH KOX(P(UIMEHTOB M aIEKBATHOCTU PETPECCHUM sl MHOXECTBEHHOMH
JIMHEWHOU PETPECCUOHHON MOJIEIN.

PaGora 2

Onenka mpou3BoacTBeHHOM (yHk1mK Ko66a-/{yrmaca.

Mopienb ¢ TOCTOSTHHBIMU TEMIIaMU POCTa - MOJTyliorapupMuyecKast MOEb.
[lommHOMMaNIBHAS pErpeccusl.

Tect bokca-Kokca (Box-Cox test).

[IpeobpazoBanue 3apemOku (Zarembka scaling).

CpaBHeHME IBYX perpeccuii ¢ HoMOIIbI0 (PMKTUBHBIX NepeMeHHbIX U Tecta Yoy (Chow).

No gk

[Ipy3Haku HanM4Ms MYJIBTUKOJUIMHEAPHOCTU (MApHBIE U YacTHbIE KO3(D(UIIMEHTHI KOPPEIALUH,
YaCTHBIE PETPECCUH).

8. Meronbel 60pbObI ¢ MYITBTUKOUTMHEAPHOCTBIO: Nepecnenudukanys Moaenu ((QyHKIMOHAIbHbIE
peoOpa3oBaHus IEPEMEHHBIX ), UCKITFOUEHUE OOBSCHSIONIEH TIepeMEHHOM, JIMHEHHO CBSI3aHHOM C
OCTaJIbHBIMHU.

9. DrnacTUYHOCTh M €€ 3HAUCHHE B AHAIM3E B3aUMOCBS3M INEPEMEHHBIX B JIMHEHHOW MOJenH
MHOKECTBEHHOM PErpeCCUH.

10. Tlonable W 4YacTHBlE KOX(DMUIMEHTHI AIACTHYHOCTH,

K02 PHUIHUEHTHI YTACTUYIHOCTH.
Pabora 3

OMIIMPUYECKHUE W TCOPETUUYCCKUEC



1. DOxoHOMHYECKHE IPUUYUHBI T€TEPOCKENACTUYHOCTH.

2. TlocrmencTBusi TeTEPOCKEIACTHYHOCTH [UI OICHOK KOI((UIIMEHTOB PErpeccud METOIO0M
HAWMEHBIIIMX KBAJ[PaTOB U MIPOBEPKH CTATUCTUYECKUX THITOTES.

3. TloBenenue rpaduka OCTaTKOB PErPECCHH, Kak MPU3HAK FeTePOCKEAACTUYHOCTH.
Pabora 4

1. TlonsTHe 00 aBTOKOPPEIISAIIUHN CITYYaliHOM COCTABIISIOIICH.

2. AsroperpeccuoHHas cxema 1-ro mopsaka (MapKoBCKasi CXeMa).

3. TlocrnencTBus HeyueTa aBTOKOPPEIALMHM JUI CBOMCTB OLEHOK KO3((UIIMEeHTOB perpeccuu,
MOJTyYEHHBIX METOJIOM HAMMEHBIIINX KBA/IPaTOB.

4. Tpaduueckoe TMarHOCTUPOBAHUE aBTOKOppesuu. TecT cepuit (runs test).

5. Crarucruka [lapouna-Yorcona (Durbin-atson).

Padora 5

1. Tlokazarenu, XapakTepH3yIOIIUE TUHAMUYECKUH Psil: a0COIOTHBIC U CPEIHNE.
2. CrarucTh4ecKre METObI BBISIBIICHUS TSHICHIINY (TPEH/IA).

3. Meronpl CraXwBaHHsS BPEMEHHOTO psla: METOI CKOJNB3SAIICH CpeiHed W aHAIMTUYECKOe
BBbIPABHUBAHMUE.

JluHeliHbIe M HeTMHEHHBIC MOJIEH TpeHa, onleHuBanre MHK, MeTozp! TMHeapu3aIum.
OreHKa aIeKBaTHOCTH M TOYHOCTH MOJIENICH TPeH Ia.

ABTOKOppESILIUS YPOBHEH psijia, €e U3MepeHHe 1 MOCIECTBUSL.

MonenupoBaHre TEHACHIIMK BPEMEHHOTO Psjia.

N o gk

. Ce30HHast KOMIIOHEHTA TMHAMHUYECKOTO PsiJia: BBISIBICHUE U MOJICIIMPOBAHKE.
Pa6ora 6

1. Monens ¢ pukcupoBaHHBIM P deKToM.

2. Mogenb co cnyqaiineiM 3¢pdextom. KagectBo Mozenu.

3. Jlunamudeckue MOICIIH.

6.3. TemaTnka u 3aaHus JIst 1a00PAaTOPHBIX 3aHATHH
He npexycmoTpeno

7. IlepeyeHb OCHOBHOW U J0NOJHUTEIbHOM JUTEPATYPbl, HEOOXOAMMOM /ISl 0CBOCHUS AU CHHUIIIMHBI
a)oCHOBHAS

1. banmun, K.B. Dxonomerpuka : yuedbnoe nmocooue / K.B. banaun, O.®. beictpoB, M.M. Cokonos. - 2-¢

u31., mepepad. u nom. - Mocksa : FOuutu-Jlana, 2015. - 254 c. - bubnuorp. B kH. - ISBN 5-238-00702-7 ;

[DnexTponnslit pecypce]. - URL: http://biblioclub.ru/index.php?page=book&id=114533

2. Kwuiiko, I1.B. Dxonomerpuka. IIpoaBuHYTHI ypoBeHb : ydeOHOE MocoOue JUIsi MarucTpaHToB /

I1.B. Kuiiko, H.B. lllykuna. - Mocksa ; bepnun : lupext-Meaua, 2015. - 61 c. : uin., Tadn. - bubmmorp. B

KH. - ISBN 978-5-4475-3952-8 ; [DneKTpOHHBIN pecypc]. -

URL: http://biblioclub.ru/index.php?page=book&id=279003(09.02.2018).

3. DOxonometpuka / HoBukoB A.U. - M.:/lamkos u K, 2017. - 224 c.: ISBN 978-5-394-01683-7

http://znanium.com/catalog.php?bookinfo=415339

4. Dxonometrpuka / YTkun B.b., - 2-e uzn. - M.:JlamkoB u K, 2017. - 564 c.: ISBN 978-5-394-02145-9

http://znanium.com/catalog.php?bookinfo=415317.

0onoHUmMenbHas
1. I'myxoBa C. M. DxoHomerpuka. [lapHblii perpeccMoHHBIN aHanu3 : y4eO.-meron. mocodbue / C. M.


http://biblioclub.ru/index.php?page=book&id=114533
http://biblioclub.ru/index.php?page=book&id=279003(09.02.2018)
http://znanium.com/catalog.php?bookinfo=415339

I'myxoBa, A. C. WUmoxuna ; M-Bo oOpazoBanus u Hayku P®D, Kocrpom. roc. yu-1, UH-T ympaBineHus,
skOHOMUKH U (puHaHCcOB, Kad. 6usHec-undopmaruku u cepsuca. - Kocrpoma : KI'Y, 2017. - 47, [1] c. -
Nmeetcs anexTpoH. pecype. - bubnuorp.: c. 42. - ISBN 978-5-8285-0826-6 : 16.71.

2. Imyxoea C. M. IlpuMeHeHHE SKOHOMETPUYECKHMX METOJOB W MOJEICH TMpU aHaau3e |
MPOrHO3MpOBaHUK : yuebd.-meron. mocodbue / C. M. I'myxosa, A. C. Wmoxuna ; M-Bo oOpa3zoBaHUs H
Hayku P®, Koctpom. roc. yH-T, UH-T ynpaBienus, 5kKoHOMUKH 1 (puHaHcoB, Kad. Ousnec-unpopMaTuku
u cepBuca. - Kocrpoma : KI'Y, 2017. - 54, [1] c. - Imeercs 31eKTpoH. aHAIOT. - bubnuorp.: c. 49. - ISBN
978-5-8285-0825-9 : 41.33.

3. MoaenupoBanne SKOHOMHUYECKHX CHUCTEM M IporeccoB: YdeOHoe mocobue / M.II. Bmacos, I1.J.
[Mumxko. - M.: HULL UH®PA-M, 2013. - 336 c.: 60x90 1/16. - (Briciiee oOpa3zoBanue: bakanaBpuar).
ISBN 978-5-16-005560-2, 500 »x3. http://znanium.com/catalog.php?bookinfo=344989

4. Monenu (UHAHCOBOTO phIHKA M MPOTHO3WpOBaHUE B (prHAHCOBOM cdepe: YueOHoe mocodue / A.M.
Hosukos. - M.: HUL] UH®PA-M, 2014. - 256 c.: 60x88 1/16. - (Beicuiee oOpa3oBanue: Marucrparypa).
(o6mo0xka) ISBN 978-5-16-005370-7, 300 »k3.

http://znanium.com/catalog.php?bookinfo=363854

5. [IpakTukym 1o SKOHOMETpHKe : yuel. mocodue : pekomenaorano YMO / U. U. Enuceesa [u ap.] ; nox
pen. U. U. Enuceesoii. - 2-¢ u3a., nepepad. u mon. - M. : @unaHcel u cratuctuka, 2008. - 344 ¢. + 1
3eKTpoH. onT. nuck. - ISBN 978-5-279-02785-9 : 269.00.

6. Dxonomerpuka : yueOonuk / M. U. Enuceesa [u ap.] ; mon pen. Y. U. EnuceeBoit. - M. : IIpocmekT,
2011. - 288 c. - PekomennoBano YMO. - bubnuorp.: c. 281. - ISBN 978-5-392-01742-3 : 200.00.

8. Ilepeuyennb pecypcoB HH(POPMALMOHHO-TEJIEKOMMYHUKAIIMOHHOM ceTH «AHTepHeT,
HEeOOXOAMMBIX /IJI5l OCBOEHHUS THCHMUILINHBI

DJIeKTPOHHbIE OMOJIMOTEYHbIE CUCTEMBbI:

1. 9bC «Jlanb»

2. OBC «YHuBepcuteTckas oubimmoreka online»
3. OBC «Znaniumy

Odunuanbusbie caiiTbl (MHTEPHET-HCTOYHNKH):

WwWw.gKs.ru — OdunmanbHeiii cadT OenepaibHOM CITy>KObI TOCYJapCTBEHHON CTATUCTHKA
http://kostroma.gks.ru — OduiuanbHblil caiiT TeppuTOpHaIbHOrO oprana derepanbHO CITyKObI
rocy/lapcTBEHHOM cTaTucTUKH 1o Koctpomckoii o0nactu

9. Onucanne MaTepuaJbHO-TeXHMYeCKOH 0a3bl, He0OXOAUMO¥ VI OCYLeCTBJICHHSA
00pa30BaTeJIbHOIO MPoLecca MO AUCHUILINHE

JInst BBITIOTHEHHSI TAOOpaTOPHBIX paboT MO JUCIUILIMHE HeoOxoauM oducHbil maker LibreOffice
6o nporpamma Microsoft Excel.

Anpec, Aynuropus OcHaIeHHOCTh
KOpIyC
AyYIUTOpPHBIE 3aHATHS
Vn.1Mas 14a, |5 KomnberoTepHsbIil ki1acc Ha 22 TOCaJOYHBIX MECTa C BBIXOJIOM B
kopnyc Bl WNHuTrepuer

[IporpamMmmHoe obecrieueHue:
OducHbIif maker;

1 C Ilpeanpusitue (yueOHast Bepcus);
MS SQL Server Express;

Visual Studio;

yEd.

Vi. 1 Masx 14a, | 6 KomnberoTepHsiil kjiacc Ha 16 oCaoYHBIX MECT C BBIXOJIOM B



http://znanium.com/catalog.php?bookinfo=344989
http://znanium.com/catalog.php?bookinfo=363854
http://kostroma.gks.ru/

kopmyc Bl

HNutepner

[TporpammMHoe oOecrieueHue:
OducHbIii Maker;

1 C IIpennpusitie (yueOHas Bepcusi);
MS SQL Server Express;

Visual Studio;
yEd.
Vn.1Mas 14a, |7 Kommnbrorepnsiii kitace Ha 10 mocajioyHbIX MECT C BBIXOJIOM B
kopmyc Bl HNutepner
IIporpamMmMHoOe oOecrieueHue:
OducHbIii Maker;
1 C lIpennpusitue (yueOHas Bepcusi);
MS SQL Server Express;
Visual Studio;
yEd.
V. 1 Mas 14a, |9 ITotokoBas aynutopus Ha 160 mocagouHbIX MECT, OCHAILIEHA
kopiyc Bl MYJIbTUMEIUAIIPOEKTOPOM, SKPAHOM, TOCKOH, UMEETCsI
cBoOoHbIN noctyn WiFi
V1. 1 Mas 14a, | 10 [ToTokoBas aynuropus Ha 160 mocao4YHbIX MECT, OCHALIEHA
kopnyc Bl MYJIbTUMEANAIIPOEKTOPOM, SKPAHOM, JOCKOM, UMEETCS
cBoboaubIit noctyn WiFi
Vn. 1 Mas 14a, |11 Aynuropus Ha 30 mocagOYHBIX MECT, OCHAII[EHA
kopiyc Bl MYJIbTUMEIUAIIPOEKTOPOM, SKPAHOM, TOCKOH, UMEeTCsI
cBoOoHbIN noctyn WiFi
V1. 1 Mas 14a, | 12 AyauTtopus Ha 32 MOCaJOYHbIX MECTa, OCHAIEHA
kopnyc Bl MYJIbTUMEANAIPOEKTOPOM, SKPAHOM, JOCKOU, HMEETCS
cBoboaubIi noctyn WiFi
V. 1 Mas 14a, |13 Aynuropus Ha 60 ocaOYHBIX MECT, OCHAII[EHA
kopnyc Bl MYJIbTUMEANANIPOEKTOPOM, IKPAHOM, TOCKOM, UIMEETCs
cBoboanbIi noctyn WiFi
Vn.1Mas 14a, | 14 Aynuropus Ha 26 O0CaJOYHBIX MECT, OCHAII[EHA
kopnyc Bl MYJIbTUMEANANIPOEKTOPOM, IKPAHOM, TOCKOM, UIMEETCs
cBoboanbIi noctyn WiFi
V.1 Mas 14a, | 16 Komnerorepnslii kiacce Ha 20 IOCaJOYHBIX MECT € BBIXOAOM B
kopryc Bl WNHuTrepner
[TporpamMmmHoe obecrieueHue:
OducHblii maker;
1 C IIpennpusitue (yueOHas Bepcusi);
MS SQL Server Express;
Visual Studio;
yEd.
CamocrosTenbHas pabora
V. 1 Mas, YuranbHBIN 200 mocaI0uHBIX MECT;
n.14, kopm. 3aJ1 KopIryca 3 KOMIIBIOTEpA JIJIs1 COTPYAHHUKOB;

«bly», ayn. 201

«b1»

1 mpuHTEp;

1 konup/mpuUHTED;

1 mpoexrop;

2 sKpaHa AJIsl IPOEKTOPA;
1 BopoTa «AHTUBODY;

1 WIFI-touka nocryma.

V. 1 Mas,
n.14, xopm.

DNeKTPOHHBIH
qUTaIbLHBIN

25 mocaI0uYHBIX MECT;
29 xomnbIoTepOB (25 ans uurareneid, 4 st COTPYIHUKOB);




«bly», ayn. 202 | 3an 4 npuHTepa (3 MOHOXPOMHBIE, | TIOJTHOIIBETHHIN);

1 mnorrep;

2 ckaHepa;

1 MDY,

1LCD TV
V. 1 Mas, UuranbHbii 50 mocago4yHbIX MecCT; | KOMIBIOTEP AJIsE COTPYIHUKOB; |
n.14, kopr. 3aJ1 pelIKoit ckanep; 1 npunrtep; 1 LCD TV; cBo6oaubiii noctyn WIFI
«Aly, ayn. 3- KHUTU
207
V. 1 Mas, UuranbHbii 20 nocaJOuHBIX MECT; 2 KOMIIBIOTEPA )il COTPYIHUKOB; 1
n.14, kopr. 3an CbO npunrep; 1 MOY

«Bly, ayn. 305
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