[Tpunoxenue 10 OIT BO

AHHOTAIIUA PABOYEH ITPOT' PAMMBI JTUCIIUILIUHBI
IKOHOMETPHUKA

ABTOp: 1.3.H., podeccop, npodeccop kadeaps

(hMHAHCOBOT'O MEHEKMEHTA, YIIPABICHYECKOTO

y4eTa U MEeKIyHapOJHBIX CTAaHJAPTOB

¢unancoBoii gesrensHocty B.B. Bogsnosa

Koa u HaumeHoBaHue HanpaBjeHusi noaAroroBku: 38.03.02 MeHeKMEHT
MMpoduin: OuHaHCOBAS MaTeMaTUKA

KBanudukanus (crenens) BbINYCKHUKA: OaKkanaBp

dopma 00yueHusi: OuHas

IMean ocBoeHNsT AUCUMIJINHBI:

CdopmupoBarbh KOMIETEHITUN

- [IK-10 Bragenue HaBbIKaM# KOJMYECTBEHHOTO M KQ4eCTBEHHOTO aHalIM3a WH(OpMAaIuu
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Ilinan kypca:

Tema 1. Oxonomerpuka. [Ipenmer u 3aaun. OCHOBHBIE TOHSITHS.

Onpenenenne SKOHOMETpUKHA. BO3HMKHOBEHME M pa3BUTHE SKOHOMETpHKHU. IIpenmer
HSKOHOMETPHUKU. ODKOHOMETpPHKAa M DSKOHOMMYECKas Teopus. OKOHOMETPHUKAa U CTAaTHUCTHUKA.
Cremnduka n3mepeHuil B skoHOMHUKe. CTOXacTH4ecKHe OCOOCHHOCTH HCXOJHBIX JIaHHBIX U
B3aMMOCBSA3€M MEXIy XapaKTepUCTUKaMHU HKOHOMUYECKUX IpOLECCOB. ODKOHOMETpPHKAa U
HKOHOMHKO-MaTeMaTHuecKkue MeTojbl. OO0JIaCTH NPUMEHEHUS SKOHOMETPHUYECKUX MOJIENEH.
[lenu m 3ama4y NPUKIAJAHBIX SKOHOMETPUYECKHUX UCCIENOBAHUM. METON0I0rnYeCKUE BOIIPOCHI
MOCTPOEHUS HSKOHOMETPUYECKUX MOJeNel: 0030p HCMOab3yeMbIXx MeTonoB. Ilpocreitmue
IIPUMEPBl SKOHOMETPUYECKUX MOJEJIEH: MOJENIb IMPEAJIOKEHUS U CIpOca Ha KOHKYPEHTHOM
PBIHKE, dTIeMeHTapHas Mojenb KeitHca, 3akoH cripoca, pyHKus notpednenus. Knaccuduxarus
NEPEMEHHBIX B 9KOHOMETpUUECKUX MoaemsaX. [lonaTus cnenupukanyy u uaeHTUGUIUPYEeMOCTH
mozenu. MHopmanroHHoe U mporpaMMHOe oOecrieueHre 3KOHOMETprUYecKoro ananuza. Oomas
IIOCTAaHOBKA 3a/laydl O HAXOXKJIEHUM KOJIMYECTBEHHOW B3aUMOCBSI3U DAa3HBIX BEIUYHUH 110
AMIUPUYECKUM JAHHBIM.

Tewma 2. [lapHas nuHeliHas perpeccus

Mopaens napHOM JMHEHHON perpeccuu. McXoHble TPEANONIOKEeHHUS JIMHEHHON MOIEIN
napHoi perpeccud. ['OoMOockeZaTMUHOCT U IeTEPOCKENAaCTHMYHOCThb. (CToxacTuyeckas
COCTABJISIFOIIASL 3aBUCUMOM IEPEMEHHON. YPABHEHUE PErPEeCcCU, €ro CMBICI U Ha3HAYCHHE.
WUnentudukanus moaenu. Meroa Haumenbinux kBaapatoB (MHK) u ycinoBust ero nmpuMeHeHus
JUIsL  ONpenNeseHUus [apaMeTpoB ypaBHEHUs mapHoOWM perpeccud. [lomydeHune oOLEeHOK
KO3 QHUIMEHTOB MOAETH MApHOM JMHEHHON perpeccud MEeTOJOM HAWMEHBIIUX KBaIpaTOB.
CroiictBa MHK-01IeHOK: HECMEIIEHHOCTh, COCTOSITENIbHOCTh. HOpManbHasi JuHEHass MOJIEIb
napHoil perpeccur. HopmanbHble ypaBHeHHs B MaTpuuHoil (opme. OrmeHka aucrnepcuu
ciay4daitHO#N cocrtasisitonieil. [IpoBepka runoTe3sl 0 HATMYMKM PETPECCUOHHONM 3aBUCHUMOCTH TI0
MOJIEJIM TapHOW JMHEWHON perpeccud. OILIEHKa CTAaTUCTMUYECKON 3HAYMMOCTH IOKa3aTeJen
KOppEJSALIMY, [TapaMEeTPOB YPABHEHUsI PETPECCUM, YPABHEHHUsI PErPECCUU B LEIOM: t-KpUTEPHUM
Creronenra, F-kpurepuit ®@umepa. TodeuHblld IPOrHO3 MO YpPaBHEHH HaL)I%OCII\;Ib an/IHeIZHQﬁ ‘
perpeccun. MHTEpBaIbHbBIN MPOrHO3 M0 YPABHEHUIO MTAPHOU nHHeﬁHOﬁ@ Cup. ) e verstono
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Tema 3. MHOKECTBEHHAs TMHEWHAS PErPEeCCHst

Mopens MHOXKECTBEHHOW JMHEHHOM perpeccun. MHK-omenku mnapamerpoB monenu
MHOKECTBEHHOW  JMHeWHoM  perpeccun. CpoiictBa MHK-omieHOK:  HECMEILIEHHOCTB,
cocroaTeNbHOCTh. OIleHKa Jaucnepcuu ciiydailHo coctasisitomed. I[IpoBepka rumore3 o
napamerpax perpeccud. llocnenoBaTenbHass Impolenypa HUCKIIOUEHHS TEPEMEHHBIX C
HE3HAUYMMBIMU OIICHKaMU KO3 (UIMEHTOB perpeccuu. VHTepBaibHAs OIEHKAa NapaMEeTpPOB
perpeccud. AHanu3 KadyecTBa M HHTEPHpPETALMS IOCTPOEHHOTO YPaBHEHHUSI PErpeCcCHH.
Koadduiment nerepmunanuu. ToYedHbIH MPOTHO3 MO YPAaBHECHUIO MHOXXECTBEHHOW JTUHEHHON
perpeccur. MHTepBabHBIM MPOTHO3 IO YPaBHEHUIO MHOMXECTBEHHOW JIMHEHHON pEerpeccumu.
Kpurepnii JlapOuna-Yorcona. OO000meHHbI MeToJ HauMmeHbmnx kBajapatoB (OMHK).
Oco0eHHOCTH MPAKTUUECKOr0 MPUMEHEHHUS MOJIeIeil MHOKECTBEHHON PEerpeccuu.

Tema 4. BpemenHbIe psabl

Bpemennoii psa. OCHOBHBIE METOJbI aHAIW3a BPEMEHHBIX PAAOB. TpeHIoBble MOJEIH
BPEMEHHBIX pAA0B. Tpena. BeIxoa Ha MOZEIIb MHOKECTBEHHOMN JIMHEWHOM perpeccuu. Pemenue
MOJICJIM B CJy4yae HEKOPEUIMPOBAHHOCTU 3HAYEHUM Ciay4dyallHOM cocTaBistome. OuneHku
kodpduureHToB  TpeHAa. To4yeuyHBId MPOTHO3  JETEPMHHHUPOBAHHOM  COCTABIISIOLICH.
WuTepBanpHblii MPOTHO3 JAETEPMHUHHPOBAHHOW cocraBisiomieil. OueHka koddduimenton
nuHeHoro Tpenaa. OlLeHKa AUCIIEpCUH CllydailHOM cocTaBistouleil. Pemenne Moaenu B ciiydae
KOPEJUIMPOBAHHOCTH 3HAYEHUI CIIy4allHOW COCTaBJSIOIIEH M M3BECTHOM KOBapUalMOHHOU
Marpullbl. Pemenne wMoaenu B - ciiydae KOPEUIMPOBAHHOCTA  3HAYECHHH  CIy4allHOMN
COCTABJISIFOLLEH U HEU3BECTHON KOBapUAIMOHHOW MAaTPHULIBI.

Tema 5. I[locTpoeHne TPEHAOBBIX MOEIEH

Boigenenne TpeHaa B JUHAMUYECKHX  psAgaX SKOHOMHUYECKHMX  IOKa3aTeleu.
ITonmnHoMmuaneHblll TpeHA. TpuroHoMmerpudeckuid TpeHna. Henuneitnsle TpeHapl. MeTozsl
pabotel.  JIunHeapusauusi  TpeHna. HenuHeiliHBIE ~ MeTON  HaMMEHBIIMX  KBaJpaToOB.
OKcrnoHeHIManbHoe criaxupanue. Teopema bpayHa. /J[uckoHTHpOBaHHBIH METOJI HAUMEHBIINX
KkBapaToB. Ce30HHOE IKCIIOHEHIMAIBHOE CIUIaKUBAHUE.

@®opMBbI TEKYIIEr0 KOHTPOJIS U MPOMEKYTOUYHOM aTTeCTANMN

B xope peanu3anum AUCOMINVIMHBI «JKOHOMETPHKA» HCHOJIB3YIOTCH CJEAYIOIIHE
MeTO/Ibl TEKYIero KOHTPOJIsl yCIeBAeMOCTH 00y4aroIuXCs:

— IIPYU IIPOBEJECHUU JIEKLUN: OIIPOC, OTBET CTYEHTA y TOCKH;

- IIpY NIPOBEJICHUU MPAKTUUECKUX 3aHATHI: paboTa CTY/€HTOB B IPYIIIE, OTBET CTY/AECHTA
y JOCKH, KOHTPOJIbHAs paboTa.

JK3aMeH POBOAUTCS ¢ IPMMEHEHHeM CJIeYIOIIUX MeTOAO0B (CPeICTB):

- IPOBEJICHNE YCTHOTO OIPOCa,;

-peleHue 3a/1a4, JeMOHCTPUPYIOIIUX BBIOOP METO/1a MTPOrHO3UPOBAHUS M TTO3BOJISIOLINX
MMOCTPOUTH 3KOHOMETPUUCCKHUE MOACIIM Ha OCHOBC HMCXOAHBIX JAaHHBIX, MPOAHAIIN3UPOBATH U
UHTEPIPETHPOBATH MOJTYYEHHBIE PE3YJIbTATHI.
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