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He.]'lb OCBOCHHUSI NUCHUITIJIUHBI.

Kon HaumenoBanue Kon srama ocBoeHus HammenoBanme sramna
KOMIIETEHIHH KOMIIETEHIHH KOMIIETEHIHH OCBOEHHUS KOMIIETEHIINHU
I1IK-5 Bnageune  meromamu | I1K-5.2 CrocoOHOCTh HCIIOJIB30BATh

SKOHOMMYECKOTO n METOIbI JKOHOMHYECKOIO H
CTPaTETHYECKOTO CTPaTETUYECKOTO aHaIM3a
aHaIM3a MIOBEIEHU IIOBENEHUA JOKOHOMHUYECKHUX
SKOHOMHYECKUX areHTOB ¥ PHIHKOB B
areHTOB W pPBHIHKOB B rI00aIbHON cpene;
100aBHOM cpefie. OIIEHUBATh MPUHUMAEMbIE

pEUICHHs C TOYKHU 3PEHUS HX

BIUSHUSA Ha (UHAHCOBHIE

pe3ynpTaThl U (PUHAHCOBOE
MTOJIOKCHHUE KOPIIOPAIIUH.

IL1aH Kypca:

Ne HaumenoBanue Conep:xanue
Tema 1 Beenenue 0030p perpeccuonHoro ananmmsa. OneHka
HCCIIEI0OBAHUI
, OCHOBAaHHBIX Ha MHO)KECTBEHHOM perpeccun. Kak
Tema 2 OcHoBBI MaKpO3KOHOMHUKH | PerpeccronHble MOJEIH ¢ OrpaHUYE€HHBIMU
3aBUCHMBIMU NIEPEMEHHBIMH.
Tema 3 OcnoBbl Makposkonomuku |l | lunamudeckue S5KOHOMETpHUYECKHe Mozenu. Momenu ¢
pacnpee/IeHHbIM 3aras3/IbIBaHUEM.
Tema 4 IIporno3upoBanue OKOHOMETpPHKA BPEMEHHBIX PSLIOB. Mopnenu
BPEMEHHBIX PsIJIOB | aBTOPErPECCUOHHOIO MHTErPUPOBAHHOIO CKOJB3SIIETO
cpennero (ARIMA)
Tema 5 IIporno3upoBanue Mognenn  aBTOPErPECCUOHHOIO  WHTETPUPOBAHHOTO
BpEeMEHHBIX PsiioB |1 ckonp3siiero  cpexdero  (ARIMA)  (mponomkeHwue).
Mognenun c ABTOPETPECCHOHHOM YCIIOBHOU
Tema 6 IIporno3upoBanue IIpomexyTounslii TecT. Moaenu OLIEHKH PpPUCKOBOH
BpeMeHHBIX psizoB 11 CTOMMOCTH. TeCcThl IPUUNHHOCTH.
Tema 7 OxoHOMeTpHKa enuHu4HOro | Hecranmonaphsle BPEMEHHBIE pSABL. Tectsl
KOpHS €IMHUYHOTO KOpHS




Ne HaumenoBanue Conep:xanue
Tema 8 Monenuposanue | Kounrerparus u Mozienb KOPpEeKIUH OIIHOOK
Tema 9 Monemuposanue || MonenmupoBaHHE CE30HHBIX KOJIEOaHHIA.
Tema 10 N3zmepenue 3ddexruBHOCTH CToXacTUYeCKHUii MOrpaHUYHbIN aHamu3 (SCIU MO3BOIUT
BpeMsL). 3andrue, MOCBSIIEHHOE  MOBTOPEHHIO
IIPOMIEHHOTO

®opMbI TEKYIIEro KOHTPOJISA U MPOMEKYTOUHOI aTTecTALNN :
TeMbl 17151 AUCKYCCHU
Discussion topics:
JlaiiTe TOYHOE OIIPENEICHUE MIPOTHO3a U MPOBEAUTE PA3IMUUE MEXKAY IIPOTHO30M, MOJCIBIO U
OU3HEC-TUIaHOM.
HaszoBure Tpu KpuTHYeCKHX (aKTOpa, KOTOpBIE CIENyeT OLIEHUBATh B CIydyae COCTABJICHUS
J000T0 MPOTrHO3a.
Onumute npobneMy HACHTHU(PUKALNN, O0ECIIEYEHUS COOTBETCTBHS MEpP 3alIUThl BHEIIHUM
YCIIOBUSIM U UyBCTBUTEJIBHOCTH, OKPYKAIOIKE POJIb AOTAKH IIPH IPOTrHO3UPOBAHUH.
Omnpenenure TpU OCHOBHBIX METOJa MPOTHO3MPOBAHUS, KOTOpPbIE HCIOJIB3YIOT (PUHAHCOBBIE
MEHEIKEPBI.
[Touemy KOMITAHUH CO3/1AIOT IPOTHO3BI?
Kputnueckast posib IpeanochUIoK.

TunoBble OlleHOYHBIE CPEACTBA

Term Project:

[Tporuo3upoBaHre SKOHOMHUYECKUX U (PMHAHCOBBIX MIEPEMEHHBIX C ITI00AILHON OLEHKON
PUCKOBOU CTOUMOCTH

Makpo’KOHOMHUYECKO€ IPOTHO3UPOBAHKE B YCIOBHUAX INI00AIBHOTO (PMHAHCOBOTO
Kpu3uca
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