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BBenenue

VYuebHast mporpamma 1o Kypcy «koHomerpuka - |11» pazpaborana B cooTBeTCTBHHU ¢ TpeOOBa-
Husmu O6pasoBarenbHoro crangapta MI'Y um. M.B. JlomoHOCOBa.

Pabouast mporpamma COOTBETCTBYET y4eOHOMY TUIaHY MOJTOTOBKM MAarucTpPOB IO HaIlpaBiie-
Huto 080100 «DxoHOMHUKAY.

3agauu kypca. CTyIeHTBI TOJDKHBI TIONYYUTh 3HAHUS U YMEHUS, HEOOXOIUMBIC JJIsI PEIICHHS
3a]a4 BBISIBJICHUS U MOJICIILHOTO OIKCAHUS CBSI3€H, CYIIECTBYIONIMX MEXKIY Pa3iMuHbIMH PsiiaMU JTH-
HAMHUYECKHUX IMMOKa3aTeliell YKOHOMHUYECKOH, COIMAThbHO-I9KOHOMHUYECKON U (PMHAHCOBOW MPUpPOJLL. B
YaCTHOCTH, KypC IMOCBSIICH MOCTPOCHUIO U aHATU3Y MOJIele AMHAMUKHU COIIMAIbHO-D)KOHOMUYECKUX
nokazarejeii B popme cucmem oonospemennwix ypasuenuii (COY), B KOTOPhIX OIHH M T€ K€ IMOKa3a-
TEJIM MOTYT UTPaTh OAHOBPEMEHHO POJIb M 3aBUCUMBIX (OOBSICHSIEMBIX) U OOBSICHSAIOIINX MIEPEMEHHBIX.
[Tomo6HbBIe MOEeNN ABISAIOTCS d()(PEKTUBHBIM UHCTPYMEHTOM B PEIICHHUH 33]1a4 aHAJIHM3a, YIIPaBICHHUS
U MPOTHO3a (PYHKIIMOHUPOBAHUS COLUATBHO-9KOHOMHUYECKUX U (DMHAHCOBBIX CHCTEM Pa3HOTO Hepap-
XUYECKOTO YPOBHS — OT OTJCJIBHBIX KOMIAHUH, IPEeANPHUITHIA, O0aHKOB JI0 HAITMOHAIHHBIX YKOHOMHUK
CTpaH B LIeJIOM. B Kypce paccmaTpuBaroTcs yCiIOBUS UACHTUDUIIUPYEMOCTH U CIIOCOOBI HIEHTU(DUKA-
uuu (cratuctuueckoro ouenuBanusi) COY, ux HUCIOIB30BaHUE B 3aJa4ax YyNpaBJIEHUS W IMPOTHO3a,
MPUBOAATCS IPUMEPHI KOHKPETHBIX MOJIENIEH TaKOTO THIIA.

Heo0xoanMble npeaBapuTe/ibHble 3HAHUS U YMeHHsl. CTyICHTBI JOJKHBI ObITh 3HAKOMBI C
OCHOBHBIMH TOHSTUSIMUA TEOPUU BEPOSATHOCTEH, MaTeMaTHUECKON CTAaTHCTUKH, TUHEHHOW anreOpsl u
SKOHOMETPHUKH, BKJIIOYAsi TPOCTON U 0OOOIIEHHBIA METOAbl HAUMEHBIIINX KBAJAPATOB, METOJI HHCTPY-
MEHTAIIbHBIX MTEPEMEHHBIX, METOJI MAKCUMAJIHHOTO MpaBaonoaoous. CTyaeHTaM MOHAI00UTCsI yMEHHE
BJIAJICTh CTATHCTUYECKUM IPOrPaMMHBIM obOecrieueHreM (10 MEHbIIEH Mepe, — OJHHUM M3 MaKeTOB
Eviews, STATA, R) ans Hauana paboThl HaJl UCCIIE0BATEIbCKUM MPOEKTOM. B 1anHOM Kypce OyaeT B
OCHOBHOM HCIIOJIb30BaThcsi EViews kak omHo u3 Hambosee nomynsipHbix [1O 3KOHOMETPHUYECKOTO
aHaIu3a.

[IpakTrueckas peanuzarust yaeOHOW MPOrpaMMbl MPEAyCMaTPUBAET MPOBEACHUE ayJAUTOPHBIX
3aHITHIA B BUJE JICKIMI, CEMUHAPOB, KOHCYIbTAI[MI U OPraHU3aIMl CAMOCTOSTEIbHOU pabOThI CTY-
JICHTOB.

JlucuumiuuHa u3ydaercs B TEUSHHE IMEpPBOM TMOJOBHHBI 2-TO CEMecTpa Mpu oO0IIeM o0beme
ayauTOpHOU ydeOHOH Harpy3ku 30 dacoB (B ToMm uucie 16 yacoB yiekmuii u 14 4acoB MpaKTHIECKHX
3aHsTHil). UTOrOBBINM KOHTPOIL — B (hOpME JOMAITHUX 3a4ETHHIX M OOHYCHBIX 3a/IaHUM, a TaAKKE —
MACbMEHHOTO PK3aMeHa.

OO0mas o1eHKa 3a KypC BBIBOAMTCS KAaK B3BEIICHHOE CPEHEEe OLEHOK 3a JOMAIHEEe 3a4eTHOE

3amanue — 3cce (¢ BecoM (,2) 1 muchMeHHBIHN 3Kk3ameH (¢ BecoM 0,8) ¢ ydeToM OOHYCHBIX OUYKOB.



Y4yeOHO-TEMATHYECKHN TIJIAH

B ToMm uncie

NoNe Tema 3ansaTHI Bcero - — Jlureparypa
ILIL wacop | JICKUMH | IpacHeHmii | camoct.
3aHATHI
1. BBejieHnE B TEOPHIO CHCTEM 5 3 - 2 [1]: m4.1;
O/ITHOBPEMEHHBIX yPaBHEHHIA [2]: rn. 9
2. VYcioBus MASHTHQHIUPYEMO- 11 3 4 4 [1]: m4.2
ctu COY [2]: m. 9.2
3. Mertoap! uaeHTH()HUKALIMH 16 4 4 8 [1]: m4.3
coy [2]: m. 9.2
4, AHaM3 KOHKPETHBIX MOJIC- 8 — 4 4 Caiit IDMU
neit COY (3aHATHS B KOMITb- [2]: npumep 6
IOTEPHOM KJ1acce) u3ri. 9
5 AHanu3 TOYHOCTH MOJIEIIH, 12 4 2 6 [1]: mm. 4.4 u 4.5
noctpoeHHoi B hopme COY,
Y MPOTHO3 SHJOTCHHBIX Tie-
PEMEHHBIX
6. Pa360p THIIOBEIX 33724 Ha 6 2 - 4 3anucu JeKuui
noctpoenue u anamus COY [2]: Pa3nen
«YTnpaxxHeHus» B I'11.
9
Hroro 58 16 14 28

CamocrosTenbHas padoTa IpeJyCMaTpUBAeT U3y4€HUE OCHOBHON M JONOIHUTENBHON IUTEpa-

TYpPbI, IOATOTOBKY K CEMUHAPY, BBIIIOJIHCHUC NTOMAIITHUX 3aJlaHui (6OHYCHLIX )51 3a‘-IeTHBIX).

Tema 1.

Tema 2.

Kpartkoe conep:kanue Kypca

BBenenne B Teopuio cucreM ofHoBpeMeHHbIX ypaBHenuii (COY). Jlexuun 1 u 2.

1.1. Onmnpenenenune COY; knaccuduranus nepeMeHHbIx, yaactpyromux B COY (sk30reH-

HBIE, HJIOTCHHBIC, TTPEIOTIPEICIICHHbIE).

1.2.  Tlpumepsr COY, B T.u. COY, onuceiBaromasi MaKpoMoJIeJIb POCCHICKON SKOHOMHUKH.

[Tonstue o koceennoM MHK (Ha mpumepe).

1.3.  HecocrosTenpHOCTh B cMenieHHOCTE MHK-o1ieHOK mipu cratuctrdeckom ananuze COY

B 001IIEM crydae.

1.4. CrpykrypHas u npuBenenHas ¢opmsl COVY.

1.5. OcHoBHbIe TipoOIEeMbI TOcTpoeHUs U aHanu3a COY (cnenudukanus, uaeHTUGUIApYe-

MOCTh, HACHTU()UKALINS, aHATH3 TOYHOCTH MOJICITH).

YcaoBus uaentupuuupyemoctu COY. Jleknuu 2 u 3.

2.1. HpeHTHQHUIHPYEMOCTH OTAEIBHOTO ypaBHeHHS U Bceir COY.

2.2.  Heobxomumeie ycnoBus uaentudunupyemoctu COY.

2.3. BrBox ycnoBuid HACHTHPUIIUPYEMOCTH OTIXEJIBbHOTO YPaBHEHHUS

COYV:

Heo0XouMoe («1paguio nopsoKa») U JOCTATOYHOE («Npasuio panaay).




Tema 3.

3.1.

3.2.

3.3.

3.4.

Tema 4.

4.1.
4.2.

Tema 5.

Tema 6.

6.1.

6.2.

Tema 7.

A. Ocnoenasn:

4
MeTtoabl uaeHTHUKANUU (CTATUCTHYECKOr0 oueHuBaHusi napamerpon) COY.
Jlexknun 4 u 5.

OueHuBaHuE NapaMETPOB B CUCTEMAaX PEKYPCHUBHOI'O THUIIA: IIPUMEP, ONPEICICHUE pe-
KypcuBHOH uaeHtudunupyemoit COY, nponenypsl 1 (GOopMyIibl OICHUBAHUS ITapaMeT-
pOB pekypcuBHOU uaeHTUGuIpyemont COY.

Kocennslit metos1 HauMmensbiux kBajpatoB (KMHK) B olieHnBaHUM OTACIBHBIX UJICH-
TUDULIHUPYEMBIX YPAaBHEHHH CHCTEMBI.

Jeyxmaropeiii MHK (2MHK): mpumep HempeHTUDHUIIMPYEMOTO YypaBHEHHUS, OOIIHE
dbopmynsl 2MHK, ucnonb3oBanne MeToAa riaBHBIX KOMIOHEHT B peaym3anuu 2MHK
npu aHanm3e COY 0obIIoN pa3MepHOCTH.

Hpyrue metozs! onienuBanus napamerpos COVY.

IIpakTHYecKkne 3aHATHS: AHAJIU3 KOHKPETHBIX MojeJieil. Jlekuns 5 u cemunap.
I'omosas monens Kiaeiina skonomuku CIIA.

KBaprasbHast 5JKOHOMETPUYECKAsE MOJENb POCCUNCKON SKOHOMUKH.
IIpakTnyeckne 3auATHA: GOPMYJIHPOBKA AOMAalIHero 3aganus. CeMuHapsbl.

AHaJM3 TOYHOCTH 3KOHOMETPHYECKOH MoJeH, npeacraBjieHHoil B Buge COY, u
NPOTHO3 HI0TeHHBIX NMepeMeHHbIX. Jlekuuu 6 u 7.

Toueunwviii u unmepeanbHoblll TMPOTHO3 SHAOTCHHBIX IMEPEMEHHBIX, OCHOBAHHBIM Ha
olieHKe npuBeaeHHoH popmbl COY.

[Toaxoasl K cpaBHEHUIO pa3TUYHBIX MEeTOJ0B orleHuBanus COY, ocHoBaHHbIe HA MOH-

Te'KapJIO'MOI[eJII/IpOBaHI/II/I.

Pa36op TunoBbIx 3a1a4 Ha nocTpoenue u anaau3 COY. Jlekuus 8 u ceMuHapsbl.
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