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b1.5.07 CraTuctuka (Statistics)

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

Kox M HamMeHOBaHHMe HAamnpaBjeHUsi NoAroroBku, mnpodmis: 38.03.02 MenemxmeHT
(Management for Business and Economics/MeHemKMEHT B 3KOHOMHKE M OHu3Hece (COBMECTHO C
Yuusepcuterom [Tu3el, tanus). AHTIOS3pIYHBIA OakaiaBpyar)

KBamndukanusa (crenenb) BoIMYCKHUKA: OaKagaBp

®opma 00yUeHHUs1: OUHAS

I_Ie.]'lb OCBOCHHUA TUCHUILVIMHBI:

OOGecnieynTh BBEICHHE B CTATUCTUYECKUE MPOUEAYPHI, Pa3BUTh MOHWMAHHE KOHIEHIUN U
MOMYEPKHYTh PEIICHUs MPOOJIEeM C HCIONb30BAHHEM PEATHCTUYHBIX MPUMEPOB. Y3HATh, Kak
MPOBOJIUTh HAAEKHBIA CTATUCTMUUECKUN aHajdu3 BO MHOIHMX JI€JIOBBIX M HSKOHOMHUYECKUX
cutyanusax. CdopmMupoBaTh KOMIIETEHIIMM B O0JIACTH KOJWYECTBEHHOTO U KAaY€CTBEHHOTO
aHajn3a HGOPMAIUU NPU MPUHITHH YIIPABICHUYECKUX PEIICHUM, TOCTPOCHUSI YKOHOMUYECKHX,
(MHAHCOBBIX W OPTraHM3AIMOHHO-YIPABJICHUYECKUX MOJEIEH TyTeM UuX aJanTaldd K
KOHKpPETHBIM 3aJjayaM yIOpaBlIeHUs, B OOJAacTH ydacTUs B OpraHH3alMud MaTepuaibHO-
pecypcHOro obecrieueHusi MPOU3BOACTBEHHOIO Ipoliecca, B O0NAacTH y4dacTUs B MPOBENCHUU
aHaJM3a KOHKYPEHTHOW Cpe/ibl OpraHu3aliuy, B 00JacTy aHanu3a 3QGeKTUBHOCTH JCSITEIIBHOCTH

OM3HEC-CTPYKTYPBI

ILnan kypca:

Tema 1. OcCHOBHBIE MOHATHSI U OMpEACICHUA OJOKOHOMCTPUKU HW ISKOHOMETPUUYCCKOTO
MOACIIUPOBAHUA
CYH_[HOCTB 9KOHOMCTPUKH, €€ MCCTO B PAAY MATECMATUKO-CTATUCTUUCCKHUX U 3KOHOMHUUYCCKHX

JAUCLMIIINH. DK30r CHHBIC, OHJOI'CHHBIC n npeaonpeaciICHHBIC TNEPEMCHHBIC B



SKOHOMETPUYECKON MOJIeNIM, MCXOAHbIE CTaTUCTHUYECKUE [aHHblE, HEOOXOIUMBIE JUId
NPOBE/ICHUSI €€ CTaTUCTHYecKoro aHanm3a. Kiaccudukanus SKOHOMETPHYECKHX METOA0B U
MoJienieil. DTarbl 1 OCHOBHBIE MPOOJIEMBI SKOHOMETPHUUECKOTO MOCTUPOBAHUS: CTICIIU(UKAIIHS,
UACHTUQUKAIMS W Bepupukanus Moaenu. MareMaTHKO-CTaTUCTHUUYECKUN HMHCTpyMEHTapui
9KOHOMETPHKHU.

Tema 2. [TapHas perpeccusi 1 KOppessus B SJKOHOMETPUUECKUX HCCIETOBAHUSIX
Crnemuduranus MoAenu napHoi perpeccuu. llpumepbl 3KOHOMETPUYECKHX — MOJEICH.
Marpuunas Qopma 3amUCH PErpecCMOHHOW Mojenu. MeToJ HauMeHbIIMX KBaJpaToB.
OneHuBaHue ypaBHeHMs perpeccun ¢ nomoulbto  F-xpurepus @umepa. Ilposepka
CTaTUCTHYECKOW 3HAYMMOCTH KOX(PQPHUIMEHTOB PETPECCHH M KOPPEIBIIUN 10 -KpuTepuio
Crpronenra. CpenHsisi ouOKa anmpoKCUMalUu pe3ylbTaTUBHOIO Npu3Haka. [loBepuTenbHbIe
MHTEPBAIIBl IIPOTHO3a 3HAYEHHWW pE3yNbTATUBHOIO IPU3HAKa IO JIMHEHHOMY YPaBHEHMIO
perpeccun. Henuneiinas perpeccusa. Ilpumepbl HCHONBb30BaHUS HEMUHEMHBIX (QYHKIMHA
perpeccur B 3KOHOMETPUUECKUX MOJENsx. [IpuBeneHrne HEIMHEMHBIX MOJENEH K JIMHEHHOMY
Buny. Koapdumment snactuanoctu. opmynsl pacuera KOIPQPHUIMEHTOB AIIACTHYHOCTH YIS
HauOoJiee pPacHpOCTPAHEHHBIX THUIIOB ypaBHEHUH perpeccuu. Koppensuus s HelnMHEHHON
perpeccur. PerieHne TUNOBBIX 3ajad MapHOM PErpecCHMM U KOPPEISLUU C IOMOIIBIO I1aKETOB
IPUKIIAIHBIX IPOTrpamMM.

Tema 3. MHOKECTBEHHAsI PETPEeCcCUst U KOPPEITSIIIHSI

Crerudukanys MOJETd MHOXKECTBEHHOW perpeccuu. OTO60p (akTopoB U BHIOOP (GOPMBI
YPaBHEHHUS IPU MOCTPOEHUU MHO>KECTBEHHOM perpeccuu. JInHeiiHbIe perpecCMOHHBIE MOJIEIH C
NEPEMEHHOI CTPYKTypoil. BBeneHne (GUKTUBHBIX MEPEMEHHBIX B JIMHEHHYIO MOJIENb PETPECCUU.
Henuneiinble Moamenu perpeccur W ux JuHeapuzauusa. OIlleHKa NDapaMeTpoB ypaBHEHUS
MHOKECTBEHHOM perpeccun. YacTHele ypaBHEHMsS perpeccuud. MHOKECTBEHHAass M 4acTHas
Koppemsinus. OLieHKa HaJeKHOCTH pPEe3yJIbTaTOB MHOYKECTBEHHOH PErpeccuud M KOPPENALHU.
TodeuyHblI W HMHTEPBAIBHBIA IPOTHO3, OCHOBAHHBIM HAa MOJENSAX JIMHEHHOM pPErpeccuu.
[Ipenmocbuiku MeToJla HaMMEHbIIMX KBaapaToB. Kiaccuueckas u 000OIlIE€HHas JUHEHHbBIE
MOJIEJIM MHO>KECTBEHHOH perpeccuu. MccienoBanue cirydaliHbIX OCTaTKOB IIPHU MCIOJIBb30BaHUU
MHOKECTBEHHOW perpeccuu. JIMHEHHbIE MOJAENM PErpeccuu C TeTePOCKENAaCTUYHBIMU U
ABTOKOPPENALNOHHBIMU OcTaTKaMU. OO0OIIEHHBIN METO1 HAMMEHBIINX KBaJIPaToB.

Tema 4. AHanu3 BpEMEHHBIX PSIOB

[lonsatne  BpeMEHHOTO  psla,  OmpenaeneHus,  (GOPMYIHPOBKAa  OCHOBHBIX  3ajay
HDKOHOMETPUYECKOTO  MOJEIMPOBAHUS  BPEMEHHBIX  PSI0B. ABTOKOPpENALMS  YpOBHEHN
BPEMEHHOI'O Psiia U BBIABIEHUE €r0 CTPYKTYpPbl. AHAIMTUYECKHE M aITOPUTMHYECKHE METOJIbI

Crila)XKMBaHUsI BPEMEHHOIO psnga. MoJenupoBaHHE CE30HHBIX KOJeOaHWH BPEMEHHOTO psija.



AnanTuBHBIE METOIbl MPOTHO3UPOBAaHMSA. AHAIU3 KayecTBa MOJEJIEH BPEMEHHOro psija.
ABTokoppensuus B octarkax. Kpurepuii Jlap6una — Yorcona. MccaenoBanue B3auMOCBsI3el 10
BpeMEHHbIM psaaM. OlLieHMBaHHME apaMETPOB YPaBHEHMsI PETrPECCUU BPEMEHHBIX PSAOB IPU
HaJIM4YMM aBTOKOppEsIUUU B ocTarkax. [IporHo3upoBaHMe SKOHOMHUYECKHX ITOKa3aTeleH,
OCHOBaHHOE€ Ha HCIIOJIb30BAaHUM JIMHAMHYECKUX MOJENEel BpPEMEHHBIX psAaoB. Moxenu c¢
pacIpeesIeHHBIM JIArOM U MOJIEIIN aBTOPETPECCUMU.

Tema 5. CucTeMbl OTHOBPEMEHHBIX YpaBHEHUN

OO01iee MOHATHE O CHUCTEMaxX YPaBHEHHM, MCIOJIB3YyeMbIX B 3KOHOMETPUKE. DHAOTCHHbIE U
9K30reHHble mepeMeHHble. CTpykTypHas W npuseneHHas (opmbl Moaenu. HeoOxomumbie u
JIOCTaTOYHbIC YCIOBUS WIACHTU(DUIIMPYEMOCTH ypaBHEHUH cucteMbl. OLieHUBaHHE apamMeTpoB
CTPYKTYpHON Mmonend. KoCBEHHbI, ABYXIIArOBBIA W TPEXIIATOBBIA METOJbl HAMMEHBIINX

KBaJApaToB. HpI/IMepH IIPpUMCHCHUSA CUCTCM DKOHOMCTPUYICCKUX ypaBHeHHfI.

(I)OpMI)I TEKYLIEro KOHTPOJIA A l'lpOMe)KyTO‘lHOﬁ aTTreCranum:

Kon HaunmenoBanue Kon HammMmenoBanme JTana
OCBOCHUS KOMIICTEHIINU
KOMIIETEHIIUHA | KOMIIETEHIINHU JTamna OCBOCHUS
KOMIIETEHIINHU

I1K-10 Bnamenne  masbikamu | [1K-10.2 CnocoOHOCTh
KOJIMYECTBEHHOTO 51 aHATM3UPOBATh
KAayeCTBEHHOTO aHaJIN3a uHpopmaruto, UCIIOJTB3YSI
uH(pOopMaIuu npu KOJWYECTBEHHBIN n
MPUHATUN KauyeCTBCHHBIA aHaIN3
YIPaBICHUYECKUX

pELICHUH, IOCTPOEHUS
HKOHOMHUYECKHUX,
(uHAHCOBBIX u
OpraHU3alMOHHO-
YIIPABJICHYECKUX
MOJENIE IyTeM  HX

aJlanTayuu K
KOHKPETHBIM  3a7adyaMm
yIpaBICHUS

Kon sTana ocBoeHns Pe3ynbrarel 00yueHus

KOMIICTCHIIN




I1K-10.2 Ha YpOBHE 3HAHUU:

L4 OCHOBHBIC CTATUCTUYICCKHUEC TCPMUHLL
L4 YUCJICHHBIC U aHAITUTUYCCKUC MCTOABI PCIICHNA CTATUCTUUCCKHUX

3aga4

Ha YPOBHE YMEHUM:

L4 pemiaTbh CTATUCTUYCCKUC 3aa4n
L4 HCCIICA0BATh BEPOATHOCTHBIE MOACIHU Pa3JIMYHBIX COCTOSIHUH H

IPOLIECCOB

Ha YPOBHC HABBIKOB:

L4 BI>I60pa BCPOATHOCTHBIX MOIIGJICfI, aHaIn3a uX aJCKBAaTHOCTH

L4 ajarTannumn MO,Z[CJ'ICIZ K KOHKPCTHBIM ITPAKTHUYCCKHUM 3a/ladaM

B xozme peanuzauuy AMCHUIUIMHBI MCIOJIB3YIOTCS CIEIYIOLIUME METOJbl TEKYLIEro KOHTPOJISA
yCIIEBaeMOCTH 00Y4aIOLIUXCS:

— IpY [IPOBEJICHUU 3aHATHH JIEKLIMOHHOTO TUIIA: OIIPOC, KOHTPOJIbHAsA padoTa.

— MpH MPOBEICHUU JTA0OPATOPHBIX paboT: KOHTpOJIbHAs paboTa (B TOM YHUCIE C IPUMECHECHHEM

JTUCTAHIIMOHHBIX 00pa3oBarenbHbIX TexHonoruit (1OT)).
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