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AHHOTAIIAA PABOYEH ITPOT' PAMMBI TUCIUILIUHBI
IKOHOMETPHUKA

ABTOp: 1.3.H., ipodeccop, B.B. BonsHosa

Koa n HaumeHoBanue Hanpasjenus noaroropku: 38.03.02 MenexMeHT
IMpoduan: NHBECTUITMOHHBIA MEHET)KMEHT

KBanudukanus (cTenens) BHIMYCKHUKA: OaKkanaBp

dopMma 00yueHHsI: OUYHAS

eab ocBOeHHUS TUCHUILIHHDI:

CdopmupoBars KOMIIETEHITUU

- [IK-10 Branenue HaBbIKaMU KOJTUYECTBEHHOTO M KaU€CTBEHHOT'O aHAJIN3a HHGOPMAITIH
OpU TPUHSATHH YIPABICHYECKUX PEIICHU, MOCTPOCHUS SKOHOMHYECKHX, (PUHAHCOBBIX U
OpraHU3aIlMOHHO-YIPABIICHUYECKUX MOJIEeH MyTeM WX aJanTaliid K KOHKPETHBIM 3ajiadaM
YIpaBJICHUS

Ilinan kypca:

Tema 1. Dxonomerpuka. [Ipeamer u 3agaun. OCHOBHBIE MOHSTHA.

OnpeneneHne SKOHOMETpUKU. BO3HMKHOBEHHE M pa3BUTHE 3KOHOMETpUkH. [Ipeamer
SKOHOMETPUKH. ODKOHOMETPUKA M HKOHOMHMYECKAass TEOpHUs. ODKOHOMETpPHKAa W CTAaTUCTHKA.
Crnennduka m3mepeHuid B 3KoHOMHUKE. CTOXaCTUYECKHE OCOOCHHOCTH HCXOJHBIX JAHHBIX W
B3aUMOCBSI3€H MEXAY XapaKTepUCTUKAMM HKOHOMHYECKHUX IPOLECCOB. DKOHOMETPHUKA U
HPKOHOMHUKO-MaTeMaTUYecKue MeTonabl. OO0JacTM NpPUMEHEHUS 3KOHOMETPUYECKUX MOJEINEH.
[enn u 3aaum NPUKIAAHBIX YKOHOMETPUUECKUX HCCIEeN0BaHUN. MeTon0I0rn4ecKkrne BOpOoCh
MOCTPOCHUS HSKOHOMETPUYECKHX MOJIeeil: 0030p HCHOIb3yeMbIX MeToaoB. I[Ipocteitmue
IpUMEPBl SKOHOMETPUYECKUX MOJENEH: MOJENb NPEIJOKEHHs M CIOpOca Ha KOHKYPEHTHOM
PBIHKE, d7IeMeHTapHast Mojienb KeliHca, 3akoH criipoca, GpyHkius norpednenns. Kiaccudukamms
MEPEMEHHBIX B 9KOHOMETpUUYECKUX MoJeisX. [lonstus cnienudukanuu 1 uIeHTUPUITUPYEMOCTH
moxaenu. MadpopManmoHHoe ¥ MporpaMMHOE 00eCTIedeHHEe YIKOHOMETpUUIECKOTro aHanm3a. Oomas
MOCTAaHOBKA 3aJa4ll O HAXOXXJIEHUU KOJIMYECTBEHHONW B3aMMOCBSI3U pa3HBIX BEJIMYMUH IO
SMITUPUYECKUM JTAaHHBIM.

Tewma 2. [lapnast nuHeliHas perpeccus

Mogaens napHoi JUHEHHON perpeccuu. McXoliHble TPEANONOKEeHUS JTUHEHHOW MOJETU
napHoi  perpeccud. ['OMOCKeZaTMUHOCTH U TE€TEPOCKENACTHUHOCTh. (CToXacTuyeckas
COCTaBJIAIONIAs 3aBUCUMOM TEPEMEHHOW. YpPaBHEHHE PErpecCHH, €ro CMBICI U Ha3HAYCHHE.
Wnentudukanus monenu. Meron HanmeHsiux kBagpatoB (MHK) u ycnoBus ero nmpumeHneHus
JUIsL  ONpeNesieHUusT [apaMeTpoB ypaBHEHUs mapHoM perpeccud. IlomydeHne OLEHOK
K02(pPUIIMEHTOB MOJENH MApPHOM JIMHEHHOW perpeccMd METOJOM HAaWMEHBIIUX KBaJIpaTOB.
CgrorictBa MHK-011€HOK: HECMEIIEHHOCTh, COCTOATENbHOCTh. HopMasibHasi MuHEHAs MOJAENb
napHoii perpeccur. HopmanbHble ypaBHeHHs B MarpuuHoi (opme. OreHka gucnepcuu
ciay4daitHO#i cocrtapisitonied. [IpoBepka runore3sl 0 HAIMYMM PETPECCUOHHOM 3aBUCUMOCTH 110
MOJIeNId TapHOM JHHEWHOUW perpeccun. OIlIEHKAa CTATUCTUYECKONM 3HAYMMOCTH IOKa3aTelsen
KOppEJISALMY, [TapaMeTPOB YPABHEHUSI PETPECCUM, YPABHEHHUsI PErPECCHM B LEJOM: t-KpUTEpUM
Creronenra, F-xpurepuit ®@umepa. TodeuHblli NPOrHO3 MO YPAaBHEHMIO MAapHOM JMHEHHOMN
perpeccun. UHTEpBaIbHbBIN NPOTHO3 MO YPABHEHUIO MTAPHON JTUHEUHOM pErpecCuu.

Tema 3. MHOKeCTBEHHas JTMHEWHAs pErpeccus

Mogaens MHOXKECTBEHHOUW juHerHou perpeccur. MHK-omienku mapameTpoB Mopenu
MHOXECTBEHHON  JuHeiHoW  perpeccun. CpoiictBa MHK-oneHOK:  HECMEIEHHOCTb,



CcOCTOSITeNNbHOCTh. OIleHKa AUCIEepCHUH clydalHOM coctaBisitomeid. [IpoBepka rumores o
napaMmerpax perpeccud. IlocienoBarenpHass npoLEAypa HCKIIOUEHUS TEPEMEHHBIX C
HE3HAYUMBIMU OLEHKaMHU KO3 PUIIMEHTOB perpeccu. VHTepBaibHas OLEHKAa MapaMeTpoB
perpeccur. AHanM3 KadyecTBa M HHTEpHIpETalys IOCTPOCHHOIO YpPAaBHEHUS PpErpeccu.
Koaddumument gerepmunaruu. TouedHbli MPOTHO3 MO YPaBHEHHWIO MHOKECTBEHHOW JIMHEHHOM
perpeccun. MHTEpBaNbHBIA MPOTHO3 II0 YPaBHEHHUIO MHOXKECTBEHHOM JIMHEHHOM pPETrpPECcCHUM.
Kpurepuit JlapOuna-Yorcona. OO0o0OmeHHbIi MeTon HamMeHbInx KBajapatoB (OMHK).
Oco0eHHOCTH PAKTUYECKOTO MPUMEHEHUS MO/IeIe MHOXXECTBEHHOW PErpecCHH.

Tema 4. BpemeHHbIE psiJIbI

Bpemennoii psa. OcHOBHBIE METOJbI aHAIM3a BPEMEHHBIX PsioB. TpeHAoBbIE MOJEIN
BPEMEHHBIX pANloB. Tpena. Beixoa Ha Mo/eb MHOKECTBEHHOM JIMHEMHON perpeccuu. Pemenue
MOJICJId B CJIy4ya€ HEKOPEJUIMPOBAHHOCTH 3HAYEHUM ciayyallHOM cocTtaBisitomen. OreHku
ko durmenToB  TpeHma. TodedHBIH TPOTHO3  JIETEPMUHHPOBAHHOW  COCTaBIISIOIICH.
WnTepBanbHbIi  MPOrHO3 JIETEPMUHHPOBAHHOM cocraBisomeil. OneHka Kod(p(UIIMEHTOB
JUMHEHoro TpeHaa. OueHKa AUCIIEPCUN CIIyYailHOW cocTaBisronel. Pemenre Moienu B ciiydyae
KOPEJUIMPOBAaHHOCTH 3HAYCHUM CIIy4aliHOM COCTAaBIIOIIEH M W3BECTHOM KOBapHaLMOHHOU
Marpuilbl. PemieHne Moaenu B ciydae  KOPEJUIMPOBAHHOCTHM  3HAYECHHM  CIydailHOM
COCTABJISIOLIEH U HEU3BECTHOM KOBApUALIMOHHOW MAaTpULIBIL.

Tema 5. [locTpoeHue TPEHIOBBIX MOJEIEH

Boigenenne TpeHaa B IMHAMUYECKMX  pSAAAaX OKOHOMUYECKMX  IIOKa3aTesei.
[TonmunoMuanbHbI  TpeHA. TpuroHomerpudeckuii TpeHa. Henunelinble TpeHabl. MeToabl
pabotbl.  JluHeapuzaums  TpeHaa.  HenuHeWHBI ~ METOA  HAMMEHBIIMX  KBaJpaToB.
OKCMOHEHIMAaNbHOE criaxuBanue. Teopema bpayHa. JIMCKOHTUPOBAHHBIM METOJ HAMMEHBIITUX
kBasipaToB. CE30HHOE IKCIIOHEHIMAIBHOE CTIIaKUBAHUE.

®opMBbI TEKYLIEr0 KOHTPOJISAA M TPOMEKYTOUHOM aTTeCTaAllUM:

B xoge peanm3anuu AUCHUIUIMHBI «JKOHOMETPHKA» MCIOJB3YIOTCS CieAylIue
METO/IbI TEKYIero KOHTPOJIsI YCIIeBA€MOCTH 00yYaI0LIUXCs:

— IIPU TPOBEJICHUH JICKIIUIi: OTPOC, OTBET CTYICHTA Y IOCKH;

- IIPY TIPOBE/ICHHUH TPAKTHUECKUX 3aHATHIl: paboTa CTYIEHTOB B IPYIIIE, OTBET CTY/ACHTa
y JOCKH, KOHTPOJIbHAsE paboTa.

JK3aMeH NMPOBOAUTCS ¢ NIPMMEHEHHEM CJIeYIOUX MeTO0B (CpeacTB):

- IPOBEJIEHUE YCTHOTO OIIPOCa;

-penieHue 3a/1a4, IeMOHCTPUPYIOIIUX BHIOOP METOAa MPOTHO3UPOBAHUS U TO3BOJISIOIINX
MOCTPOUTH SKOHOMCTPUYCCKHUEC MOJCIIM HAa OCHOBC HMCXOJAHBIX HAHHBIX, MPOAHAJIU3UPOBATL U
UHTEPIPETUPOBATH MOTYYSHHBIE PE3YJIbTATHI.
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