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b1.5.07 Crarucruka

ABTop: OBcsinaukoBa C.H., noueHT kadeapbl 5SKOHOMUKU U (PUHAHCOB, K.(.-M.H.

Kox M HamMeHOBaHHMe HAamnpaBjeHUsi NoAroroBku, mnpodmis: 38.03.02 MenemxmeHT
(KopnopatuBHoe yrpaBieHHe)
KBanudukanus (crenenpb) BbINYCKHUKA: 0aKaIaBp

®opma 00yUeHHUs1: OUHAS

I_[e.m, OCBOCHHUA TUCHUIIIMHBI:

ChopmupoBaTh KOMIIETEHIIMM B OOJIACTH KOJMWYECTBEHHOTO M KAYeCTBEHHOTO aHaln3a
uHpOpMallMl 0pU TPUHATHU YIPABIECHYECKUX PELIEHUM, IOCTPOEHUS SKOHOMHYECKHX,
(MHAHCOBBIX M OPraHU3ALMOHHO-YIPABIEHUYECKUX MOJENeH TMyTeM uX ajanTaimuu K
KOHKPETHBIM 3aJjauaM yIpaBJIeHUs, B 00JIACTH aHaiIM3a OW3HEC-NPOLIECCOB KOMIAHUU B LIEJSAX
ONTUMH3AIMM M BHEAPEHUS HOBBIX TEXHOJOTHM, B oOxactu aHanu3a 3¢ddekTuBHOCTH

JIeATEIbHOCTH KOPIIOpaLUH.

ILnan kypca:

Tema 1. OcHOBHblE MOHATHSA U ONPEAEICHUS HKOHOMETPUKH U SKOHOMETPUYECKOIO
MOJIETTUPOBAHUS

CyImHOCTh PKOHOMETPHUKH, €€ MECTO B PSIy MAaTeMaTUKO-CTATUCTUYECKUX M SKOHOMHYECKHX
JUCLMIUINH.  OK30T€HHbIE,  OHAOICHHBIE M IPEIONPEACICHHbIE  IIEPEMEHHBIE B
HSKOHOMETPHUYECKOW MOJIENIM, HCXOJAHbIE CTATUCTMYECKHE JaHHble, HEOOXOIUMbIe JUIs
MIPOBEJICHUSI €€ CTaTUCTHuYecKoro ananm3a. Kiaccudukanus >KOHOMETPUYECKUX METOJOB U
Mojiesiei. DTanbl 1 OCHOBHBIE POOJIEMbl 3KOHOMETPUYECKOTO MOJEIUPOBAHUS: CHIEIUpUKAIK,
UACHTUGUKAIMS W Bepupukaus Moaenu. MaTeMaTHKO-CTaTUCTHUYECKUH HHCTpyMEHTapuit

9KOHOMCTPHUKHU.



Tema 2. [TapHas perpeccusi 1 KOppessus B S)KOHOMETPUUECKUX HCCIEJOBAHUAX
Cremudukanus MoAenu mnapHoi perpeccuu. Ilpumepbl 3KOHOMETPUYECKHX  MOJEICH.
Marpuunass ¢opma 3alUCH PErpecCUOHHOM Mojenu. MeToJ HauMEHBIIUX KBaJIpaTOB.
OneHuBaHue ypaBHeHHMs perpeccun ¢ nomoulbto  F-xpurepus @umepa. Ilposepka
CTaTUCTHYECKOW 3HAYMMOCTH KOX(P(PHUIMEHTOB pPETrpPecCUM M KOppessiuu M0 t-KpuTepuro
Crpronenra. Cpenssisi omMbOKa anmnpoKCUMalUu pe3y/IbTaTUBHOIO Npu3Haka. [loBeputenbHbIe
WHTEpBajbl IIPOTHO3a 3HAYEHUN pE3yJbTaTUBHOIO IIPU3HAKA II0 JIMHEHHOMY YpPaBHEHMIO
perpeccun. HenmneitHas perpeccust. [lpumepsl HUCHONIB30BaHUS HENMHEHHBIX  (QYHKIIUAN
perpeccu B SKOHOMETPUYECKHX MoneisX. lIpuBeneHue HEIMHEHHBIX MOZEIEH K JIMHEHHOMY
Buny. Koapdumment snactuunoctu. @opmynsl pacuera KOAIPQPHUIMEHTOB 3JIACTHYHOCTH IS
Haubosee pacHpOCTPAaHEHHBIX THUIIOB YpaBHEHUH perpeccuu. Koppensuust ans HeIMHEHMHON
perpeccur. PerieHne TUNOBBIX 3ajad MapHOM PErPECCHM U KOPPEISALUU C IOMOIIBIO NaKETOB
IIPUKIJIAIHBIX IIPOTPaMM.

Tema 3. MHOXECTBEHHAs! pErpeCCHs U KOPPEIISAIHS

Crenuduranus MOJeTd MHOXKECTBEHHOU perpeccun. OTOop (akTopoB U BBIOOP (POPMEI
YPaBHEHHUs IIPU MOCTPOEHUU MHOKECTBEHHOM perpeccuu. JInHeiiHble perpecCUOHHBIE MOJIEIH C
HEpEeMEHHOI CTPYKTYpoil. BBeieHne GUKTUBHBIX EPEMEHHBIX B JMHEHHYIO MOJEb PEIPECCUU.
Henuneiinble Mopenu perpeccur W ux JuHeapusauusa. OlleHKa DapaMeTpoB ypaBHEHUS
MHOXECTBEHHON perpeccuu. YacTHblE ypaBHEHUs perpeccud. MHOXKECTBEHHas M 4YacTHas
Koppemsinus. OLieHKa HaJeKHOCTH pPEe3yJlIbTaTOB MHOYKECTBEHHOH PErpeccuu M KOPPENALHU.
TodeuyHbli W MHTEPBAIBHBIA IPOTHO3, OCHOBAHHBIM HAa MOJEIAX JIMHEHHOM pPErpecCuu.
[Ipenmocbuiku MeToJla HaMMEHbIIMX KBaapaToB. Kiaccuueckas W 000OIlIEHHas JUHEHHbBIE
MOJIEJIN MHOXXECTBEHHOM perpeccuu. VccrnenoBanue ciaydaiiHbIX OCTaTKOB IPU MCIIOJIb30BaHUN
MHOXXECTBEHHON perpeccud. JIMHEHHbIE MOJEIM pEerpeccMd C TEeTEPOCKENaCTUYHBIMU U
aBTOKOPPENALMOHHBIMU ocTaTkaMu. OOOOIIEHHBIH METO HAUMEHBIIINX KBaJpaTOB.

Tema 4. AHanu3 BpeMEHHBIX PSAJIOB

[TonsiTue ~ BpEeMEHHOTO  psiAa,  ONpENEeNeHMs,  (OPMYJIMPOBKA  OCHOBHBIX  3a4ay
HDKOHOMETPUYECKOTO  MOJEIMPOBAHMS  BPEMEHHBIX PSI0B. ABTOKOPpENALMS  YpPOBHEHN
BPEMEHHOI'O PSa U BBIABIECHUE €r0 CTPYKTYpPbl. AHAIUTUYECKUE M aITOPUTMHYECKHE METOJIbI
Crila)kKMBaHUsI BPEMEHHOIO psga. MoJenupoBaHHE CE30HHBIX KOJeOaHWH BPEMEHHOTO psija.
AJnanTuBHBIE METOABl MPOTHO3MPOBAHMS. AHaNU3 KayecTBa MOJIENel BpEMEHHOro psja.
ABTokoppenauus B octarkax. Kpurepuii /lap6una — Yorcona. MccienoBanue B3auMoCBsi3el 1o
BpeMEHHBIM psaaM. OlLieHMBaHHME MapaMETPOB YPAaBHEHMsI PETPECCUU BPEMEHHBIX PSAOB IPU

HaJIMYUU aBTOKOPpPCIIAIMKU B OCTAaTKax. HpOFHOBHpOBaHI/Ie O9KOHOMHYECKHX HOKaSaTeHeﬁ,



OCHOBAaHHO€ Ha HCIIOJb30BaHUHM JWMHAMHYCCKHX Moz[eneﬁ BPEMCHHEBIX PAOOB. MO,Z[GJ'II/I C

pacnpeaciCHHbIM JIaroM U MOJCIIN aBTOPCTPCCCHUU.

Tema 5. CucTeMbl OTHOBPEMEHHBIX YpaBHEHUN

O6mee IIOHATHUC O CHCTCMax ypaBHCHHfI, HCIIOJIB3YEMbIX B 3KOHOMETPHUKE. :‘)H,Z[OFCHHI)IC u

9K30reHHble TepeMeHHble. CTpykTypHas W mnpuseneHHas (opmbl Moaenu. HeoOxomumbie u

JIOCTaTOYHbIC YCIOBUS UICHTU(DUIMPYEMOCTH ypaBHEHUH cucteMbl. OLieHUBaHHE MapamMeTpoB

CTPYKTYpHON Monennd. KOCBEHHBIM, ABYXIIArOBbIM K TPEXIIATOBBIM METOJbl HAUMEHBIINX

KBapatoB. [IpuMepsl IpuMEHEHHS] CUCTEM YKOHOMETPUUYECKUX YPABHEHHIA.

(I’OpMLI TEKYLIEro KOHTPOJA " l'lpOMC)KyTO‘lHOﬁ aTTeCranum:

Kon HaumenoBanue Kon HaumenoBanue JTana
OCBOGHUSI KOMIIETCHIINH
kommereHimu | Kommerenuun JTana OCBOCHHUS
KOMIIETEHIIH
OIIK-7 Crnocobnocts  pemats | OIIK-7.1 Crioco6HOCTH pewarb
CTaHJApTHBIC  3aJa4u CTaHJApTHBIC 3a7auu
npodeccuoHanbHOM npodeccuoHanbHOMI
JESITEIIbHOCTH Ha NESTEIbHOCTH Ha  OCHOBE
OCHOBE nH(OPMALIMOHHON u
uHpOpMaIMOHHOW U oubnorpaduaeckoit
6ubauorpaduueckoit KYJIbTYpBbI)
KYJBTYPBI c
IpUMEHEHUEM
MH(OPMaLMOHHO-
KOMMYHHKAIIHOHHBIX
TEXHOJIOTUH U C Y4eTOM
OCHOBHBIX TpeOOBaHMH
UH(POPMALIMOHHOM
0e30macHOCTH
[1K-10 Bnanenne  maseikamu | [1K-10.2 CriocoOHOCTE
KOJINYECTBEHHOT O U aHAJIM3UPOBATh
Ka4eCTBEHHOT'O aHAJIN3a WHPOPMAIIHIO,  HCIOJIB3YS
uHpOpMaIun npu KOJIMYECTBEHHBII u
TIPUHSITAN Ka4eCTBEHHBIN aHAJIN3
YIIPaBICHYECKUX

pemeHHﬁ, MMOCTPOCHUSA

HKOHOMHYECKUX,
(UHAHCOBBIX u
OpraHu3aIMOHHO-
YIIPaBICHYECKUX
MOZENIed NIyTeM  HX




ajanTanuu K
KOHKPETHBIM  3a/iauaM
yIpaBJICHUS
[IK OC-26-6 | CnocoOHOCTB IIK OC-26-6.1 CrocoOHOCTE  ONpeAeTHuTh
aHAJIN3UPOBATh OU3HEC- HEOOXO/IUMBIE PEecypchl H
IpoIecChl KOMITAHUU B OTIpENIeNIUTh B3aUMOCBSI3H
HEeNSIX ONTUMHU3ALUU U MEXy 1eHCTBUSMU
BHEJPEHUs HOBBIX
TEXHOJIOTHI
[IK OC-27-6 | CnocoOHOCTb [IK OC-27-6.1 Crnioco6HOCTH OLICHUBATh
aHAIU3UPOBATH HKOHOMUYECKYIO
3 PeKTUBHOCTD 3¢ pEeKTUBHOCTH
JeSITeTbHOCTH JEeSITeTHHOCTH KOPIIOPAIHH
KOPITOpaIiH
Kop srana Pe3synbTarsl 00yuenus
OCBOGHUS
KOMIIETEHITHH
OIIK-7.1 Ha YPOBHE 3HAHMM:

o ornpezenser CTaHJapTHBIC 3a/1a4u npodeccnoHanbHOM
JeSITEJIbHOCTH MEHEDKepa, CBA3aHHBIE C BBISBICHHEM CTaTHCTHUYECKUX
3aKOHOMEPHOCTEN

. ompeJessieT OCHOBHbIE HH(OpMAIMOHHBIE U OnbIMorpaduueckue
MCTOYHUKHU, HEOOXOAUMBIE 7Sl cOOpa akTyallbHON MH(pOpMAIUU

o OCHOBHBIE  IPOrpaMMbl, HEOOXonuWMble uisi  paboTBl €O
CTaTUCTUYECKUMH JTAHHBIMH, & TAaK)K€ JJIS IPOBEACHUS KOPPEIALUOHHO-
PErPECCUOHHOTO aHAIN3a

o HEOOXOIUMBIX  WCXOJHBIX  JAHHBIX, HEOOXOIUMBIX IS

JanbHEHIIEro aHaIr3a

Ha YpOBHE YMEHUN:

. YMEHHE CHUCTEeMAaTU3UPOBaTh, HAKOIUIEHHYIO HH(pOpMAIHIO,
npuBoAUT, €€ B (opMmMar JaHHBIX, TOTOBBIX JUIsi palboTBl ¢
MCIIOJIb30BaHUEM COBPEMEHHBIX NH(POPMAIIMOHHBIX CPEJICTB

. HaXOOUT TMIOCJIEIHUE AaKTyaJbHbIE JaHHBIE I IPOBEIACHUS

KOPPEIIIIUOHHO-PETPECCUOHHOIO aHAJIN3a




Ha YPOBHE HABBIKOB:

o WCIOJIb3YET 3HAHUS U OIBIT, ONHCAHHBIE B WHGOPMAIMOHHON M
oubmuorpaduueckoi KyJabType, B MpohecCHOHATBHON eI TEIIbHOCTH
. HaBBIK cOOpa JOCTOBEPHBIX NAaHHBIX, HEOOXOIUMBIX IJIsI PAOOTHI

HaJ 3amaden

I1K-10.2 Ha ypOBHE 3HAHUMU:
®  OCHOBHBIC CTATUCTUYCCKHE TCPMUHBI
®  YKCJCHHBIC W AHAJIUTUYCCKUE METOJbI PEIICHUS CTATUCTHYCCKUX
3aga4
Ha YPOBHE YMCHHUI:
e  pemiaTth CTATUCTHYCCKHUE 3a/1a4H
®  HCCIeN0BaTh BEPOSITHOCTHBIC MOJCIH PAa3IUYHBIX COCTOSHUH U
MIPOIIECCOB
Ha YPOBHE HABBIKOB:
e  BbIOOpA BEPOSITHOCTHBIX MOJIEJICH, aHAIN3a X aJICKBATHOCTH
e  ajanTalMy MOJIEJICH K KOHKPETHBIM MPAKTHYECKUM 3a]1a4am
[TK OC-26-6.1 Ha YPOBHE 3HAHMIA:

L4 CTATUCTUYCCKYKO CUMBOJIMKY IJII BBIPAXKCHUA KOJIMUCCTBCHHLIX U
Ka4eCTBEHHEIX OTHOIICHUH 00BEKTOB
L4 CTaATUCTUYCCKUC MCTOABI U IIPUCMBI, HGO6XOI[I/IMLIG JIs1 aHaJInu3a U

MOACIIMPOBAHUS DKOHOMHUYCCKHUX ITPOICCCOB U SIBIICHHI

Ha YPOBHE YMEHUIL:

L4 peuiaTbh CTaTUCTHUYCCKUC 3alav4n

L4 HCCICa0BaTh BCPOATHOCTHBIC MOJICIU PaA3JIAYHBIX COCTOSIHUM H
IponeccoB

L4 HUCIIOJIB30BaTh METOJbI 06p360TKI/I " aHaJin3a pe3yJIbTaTOB
YHCJICHHBIX U HATYPHBIX OKCIICPUMEHTOB

L4 HUCIIOJIB30BaTh OCHOBHBIC AHAJIUTHYCCKHEC W YHUCICHHBIC MCTOIbI

CTaTUCTUKH U peann30BbIBaTh UX Ha OBM

Ha YPOBHC HAaBbIKOB:

L4 BBI60pa BEPOATHOCTHBIX MOI[CJleﬁ, aHaJIn3a uxX aaCKBaTHOCTHU

L4 aJanTaluy Moaelei K KOHKPCTHBIM NPAKTUYCCKUM 3aJladaM




Ha ypOBHE 3HaHUM:

L4 MCTOABI UCCIICAOBAHMA BEPOATHOCTHBIX Moneneﬁ;

o MCTOABbI OUCHKH TOYHOCTH IMOJTYUYCHHBIX MOIIGJIGI;'I

o npeaciibl IPUMCHUMOCTH ITOJYUCHHBIX PC3YJILTATOB

° CTaTUCTUYCCKUEC MECTOABI U IIPUCMBI, HCO6XOI[I/IMBIG JJIs aHaJIn3a 1

MOACIIMPOBAHUS SKOHOMHUYCCKHUX INPOUCCCOB U SIBIICHUI

Ha YPOBHE YMEHMIA:

1K OC-27-6.1 ® CTpPOWTh M HCCIEAOBaTh MATEMAaTHYECKUE MOJCIH PAa3JINYHBIX
COCTOSIHUH | MTPOIIECCOB, aHAIM3UPOBAThH MX aJICKBATHOCTh

® [POBOJIUTH aJaNTAllMI0 MoOJeNed K KOHKPETHBIM  3ajadam
yIIPaBJICHUS

®  CaMOCTOSTEIILHO PACUIMPATH 3HAHHS M0 PA3JIMYHBIM pa3jeiiam

CTaTUCTUYCCKOI'0 aHaJin3a U MMPOBOAUTH aHAJIN3 MPUKIIAJHBIX 3a1a4

Ha YPOBHC HAaBbIKOB:

o BbI60pa BCPOATHOCTHBIX MO,Z[CJICFI, daHaJIn3a UX aJCKBAaTHOCTHU

o ajanTanyuu MojieleH K KOHKPCTHBIM ITPAKTUYCCKUM 3aJladaM

B xone peanmzanuu AMCHUIIIMHBI UCHOJB3YIOTCS CIIEAYIOIIME METOJbl TEKYIIEro KOHTPOJIS
yCIIEBaEMOCTH 00YYaIOLIUXCS:

— IpU MPOBEJCHUU 3aHATUHN JIEKIIMOHHOTO THUIA: OMPOC, KOHTPOJIbHAs padoTa (B TOM 4YHCIE C
IPUMEHEHHUEM JUCTAaHIMOHHBIX 00pa3zoBaTenbHbIX TexHosnorui (J1O0T)).

— IIpY IPOBEJICHUH JIAOOPaTOPHBIX pabOT: KOHTPOJIbHAsA padoTa.

[TpomerxyTouHas arTecTanus NPOBOJUTCS B GopMe: IK3aMeHa, 3a4eTa (BBIIIOJTHEHHE

CTaTUCTUYECKOU pa6OTLI 110 HHANBUAYAJIbHBIM BapI/IaHTaM).

OcHoBHas1 JIUTEpaTypa:

1. Bacunbes, A. A. Teopus BeposSTHOCTEH U MAaTEeMaTUYECKasi CTATUCTUKA: YICOHUK U
MPAKTUKYM sl akaieMuueckoro OakanaBpuara / A. A. BacunseB. — 2-e u31., UCIIp. U AOIL.
— M.: U3narensctBo FOpaiit, 2018.

2. EmuceeBa M. DxoHOMeTpHKa: yaeOHUK [Tl OakaiaBpuara U Maructparypsl / U. H.
Enuceesa [u np.]; nox pen. U. U. EnuceeBoii. — M.: U3gatensctBo FOpaiir, 2018.

3. Escees, E. A. DxoHomeTpuka: yueOHOe mocobue ais akagemMudeckoro oakanaspuata / E. A.

Egcees, B. M. bype. — 2-e u3., uctip. u norn. — M.: U3narensctBo HOpaiir, 2018.



