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PABOYAA IMTPOI'PAMMA TUCHUIIVIMHBI (MOIYJIS)

IIporpammy cocraBuim

KaHJI. OKOH. HayK, [loueHrt, [IbnkeB AnToH MropeBny;kaH/1. SKOH. HayK,

Houent, [opaees Poman Bukroposuy;Ct. npen., MBanosa Exarepuna

Jmutpuesna

OOMKHOCTb, HULMANLI, aMuUnus



1 llesu 1 3a71a4u M3yYeHUSA TUCIUTLIHHBI
1.1 Ieap npenogaBaHusi AUCHHILIHHBI

[lenpto W3y4YeHHs] AUCHUIUIUHBI SBISETCS (POPMUPOBAHUE Y OOYHAIOUTUXCS
TEOPETUUYECKUX  3HAHUM W NPAKTUUYECKUX  HABBIKOB MO  MPUMEHEHHIO
SKOHOMETPUYECKHX METOJIOB [l HCCIEIOBaHUS M OOOOIICHUS SMIUPUUECKUX
3aBUCHUMOCTEM DKOHOMHUYECKHX IIEPEMEHHBIX, a TAaKKe IIOCTPOCHUS HAIEKHBIX
MIPOTHO30B C IEJIbI0 000CHOBAHUSI IPUHUMAEMBIX PEIICHUH.

1.2 3agauyn u3y4yeHUs AUCHUTNIMHBI

JluciIuinHa TpW3BaHa TIOJTOTOBHTH CTYACHTOB K PEIICHUIO CIICIYIONTUX
nmpoecCHOHABHBIX 3a7ad B paMKax aHAIMTHYECKOM, HAydyHO- HCCJICI0BaTEIIbCKOM
JEITEIBHOCTH:

- MOUCK WH(POPMAIMU TI0 TOJTYYCHHOMY 3alaHuio, cOOp W aHAIW3 JTaHHBIX,
HEOOXOIUMBIX TSI IIPOBEACHHSI KOHKPETHBIX SKOHOMHUYECKUX PacyeTOB;

- 00paboTKa MacCHMBOB JSKOHOMHMYECKHX JIaHHBIX B COOTBETCTBHUHU C
MOCTABJICHHOW 3a/aueid, aHaIn3, OIEHKA, WHTEPIPETAUs TOJYyUYECHHBIX PE3yJbTaTOB
1 000CHOBaHUE BEIBOJIOB;

- TOCTPOEHHE CTaHJIAPTHBIX TEOPETHUECKMX M SKOHOMETPHYECKHX MOjelei
UCCIIEyEMBIX IPOIECCOB, SIBJICHUM UM OOBEKTOB, OTHOCSINUXCS K oOjactu
npoecCHOHATBHON ~ NEATeTbHOCTH, aHATU3 MW WHTEPIPETAlUsS  IOJTYYCHHBIX
PE3YJIBTATOB.

1.3 IlepeyeHb IUIAHHPYEMBIX Pe3yJdbTATOB O0YYeHHUS MO AUCHHUILIHHE
(MOay/110), COOTHECEHHBIX € IUJIAHMPYEeMbIMH pe3yJabTATaAMH  OCBOCHMS
o0pa3oBaTeJIbHOI MPOrPaMMbl

Koa n HaunmeHoBaHue MHOUKaTopa 3aI'IJ'IaHVIDOBaHHbIe pe3ynbTtaTthbl o6yquV|s| no ancuuniunHe
OOCTUXEHNA KoMmneTeHunmn

OIIK-2: cnmoco0HOCTBHIO HCIOIb30BATh 3AKOHOMEPHOCTH M METOAbI IKOHOMHUYECKOM
HAYKH NPH pelieHnd npodecCHOHATbHBIX 33124

OIIK-2:  cnocoOHOCTHIO 3aKOHOMEPHOCTH (PYHKITMOHUPOBAHUS COBPEMEHHOMN
UCTIONIb30BaTh 3aKOHOMEPHOCTH | S)KOHOMHUKH Ha MakpoO- U MUKPOYPOBHE

U METObI SKOHOMHUYECKOM MNPUMCEHATH KOJIMYCCTBCHHBIC U KAYCCTBCHHBIC MCTOAbI
HayKH TIPU PELICHUH aHaTM3a [IPY MIPUHATHH YIIPAaBICHYECKUX PELICHUH

PO eCCHOHATHHBIX 3a/1a9

ITK-30: crioco0HOCTHIO CTPOUTH CTAHAAPTHBIE TeOPeTHYECKHE U IKOHOMETPHYeCKHe
Mo/ e/H, He00X0AHMbIe VISl pelieHusl NPo(jecCHOHAIBHBIX 32/124, AHAJTU3HPOBATDH H
HHTEPIPeTHPOBATH NMOJTy4YeHHbIE Pe3yJbTaThl

ITK-30: crmocOGHOCTHIO CTPOUTH | METOIBI KOJTMYECTBEHHOTO aHATM3a K MOICITUPOBAHHSI,
CTaHJApPTHBIC TCOPETHYCCKUE U | TEOPETUICCKOTO U IKCIICPUMEHTATLHOTO UCCIICIOBAHUS
HYKOHOMETPHUYECKHUE MOJICIIH, AHATM3UPOBATH 3aKOHOMEPHOCTH (PYHKIIMOHUPOBAHUS
HEOOXOIUMBIC JIS PECIICHUS COBPEMEHHOM SKOHOMHKH Ha MakpO- U MUKPOYPOBHE B
po(heCcCHOHATBHBIX 33/1a4, TOM YHUCJIE€ C TOMOIIBIO METOJ0B SKOHOMETPUIECKOTO
AQHATM3UPOBATH U MOJICTTUPOBAHHUS

UHTEPIIPETUPOBATH [TOTYy4YECHHBIE

pe3yIbTaThI

1.4 OcobOeHHOCTH peajiM3alUu AMCHUIINHbI
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SI3pIK peanmm3auuu JUCUUILUIMHBL: Pycckuu.
JucuurnnuHa (Moyib) peanusyercs ¢ npumeHenueMm D0 u JIOT

URL-anpec u Ha3BaHHE 3JEKTPOHHOrO oOydaromiero kypca: https://e.sfu-
kras.ru/course/view.php?id=1407.



2. O0beM OMCHUIUIHMHBI (MOXYJIs1)

CCM
Bcero, N
. 3a4ETHBIX
Bun yue6HO# paboThI e | 1|2
(akam.gac)
KonrakTHas padora ¢ 3 (108)
npemnoaaBaTeseM:
3aHSATHUS JICKIIMOHHOTO TUTIA 1(36)
MPaKTUYECKUE 3aHITHS 2(72)
CamocrosiTesqbHas padora
3(108)
o0yvyarommxcs:
KypCOBOE TIPOSKTHPOBaHKE
(KTT) Her
KypcoBas pabora (KP) Het
[IpomexyTounas atrecrauusa |1 (36)
(3auér) (Ax3ameH)




3 Conep:kaHue TUCUUIJINHBI (MOLYJIs1)

3.1 Paznenbl AMCUMILUIMHBI U BUBI 3aHATHI (TeMATHYeCKHI MJIAH 3aHATHIN)

KonrakTHas pabora, ak. 4ac.

/o

Mopynu, Tembl (pa3esnbl) TUCITUATITHHBI

3angaTusa
JIEKIMOHHOIO
THUIIA

3aHATUS CEMUHAPCKOTO TUIA

CeMuHapsbl u/uinu
IIpakTnueckue
3aHSTHS

JlaboparopHsie
paboThI W/unu
[IpakTHKyMBI

CamocrosiTenpHas
paboTa, ak. yac.

B Tom
yucrne B
3n0C

Bcero

B Tom
yucne B
aINoC

Bcero

B Tom
yucrne B
3n0C

Bcero

B Tom
YHCJIE B
DUOC

Bcero

1. PerpeccuoHHbIe MOJ€JIM IPOCTPAHCTBEHHBIX TAHHBIX.

1. TTapnas perpeccusi. MHOXKECTBEHHAs! perpeccus.
Teopema ['aycca — MapkoBa. 3HaYMMOCTh MOJIETN
MHO>KECTBEHHOM PErpeccuu u ee rmapameTpoB

2. Iapnas perpeccus. MHOeCTBEHHAas perpeccusl.
Teopema ['aycca — MapkoBa. 3HaYMMOCTh MOJIETH
MHO>KECTBEHHOM PErpeccuu U ee mapameTpoB

3. Ilapnas perpeccusi. MHOXECTBEHHAs pErpecCHsl.
Teopema ['aycca — MapkoBa. 3HaYMMOCTh MOJIETH
MHO’KECTBEHHOM PETPECCUHU U €€ N1apaMETPOB

12

4. HenuneiiHble MOAEIIM MHOXECTBEHHON PETrpeccui.

Br16op Hamty4iiei pyHKITUU perpecCcrm.

5. HenuneliHble MOJIETTM MHOKECTBEHHOM PErPECCH.

Br16op Hamty4iei QyHKIMH perpeccuy.

6. Henuueiinbie Mo1esTi MHOXKECTBEHHOM pEerpecCcuu.

Br16op Hammy4miei GyHKIIUU perpeccui.

12




7. MyJbTUKOJUIMHEAPHOCTD TAHHBIX.
I'eTepocke1aCTUYHOCTD CITyYaiiHBIX OCTATKOB.

8. MyJIbTUKOJUIMHEAPHOCTD JAHHBIX.
['eTepocke1acTHYHOCTD CITyYallHBIX OCTAaTKOB.

9. MyJIbTUKOJUIMHEAPHOCTD JAHHBIX.
['erepockenacTUUHOCTD CIy4YallHBIX OCTaTKOB.

12

10. O00O01IeHHBIN METOT HAUMEHBIINX KBa/IPaToB.

11. O60011IeHHBII METO]T HAMMEHBIITNX KBAJIPATOB.

12. O600111eHHBII METO]T HAMMEHBIITNX KBAJIPaTOB.

13. Perpeccuu ¢ GUKTUBHBIMHU TIEPEMEHHBIMH.
UccnenoBanue CTpyKTypHBIX H3MEHEHU € TOMOIIBIO TECTA
Yoy

14. Perpeccuu ¢ GUKTUBHBIMHU TIEPEMEHHBIMH.
HccenenoBanue CTpyKTYypHBIX M3MEHEHHHN € ITIOMOILBIO TECTA
Yoy

15. Perpeccuu ¢ GUKTUBHBIMHU TIEPEMEHHBIMH.
UccnenoBanne CTpyKTypHBIX H3MEHEHUM € TIOMOIIBIO TECTA
Yoy

12

2. Mopean BPCMCHHBIX pPSA/10B. AHaJIN3 MaHeJbHbIX JAHHBbIX.

1. MonenupoBaHue U30JMPOBaHHOIO IMHAMHYECKOTO psa.
ABTOKOppEIISLHNS.

2. MoaenupoBaHre U30JIMPOBAHHOTO TUHAMUYECKOTO P,
ABTOKOppENIALHUS.

3. MoaenupoBaHue U30JMPOBaHHOIO IMHAMHUYECKOTO ps/a.
ABTOKOppeISLHS.

12

4. MoaenupoBaHue NEPUOINISCKUX Koaebanuii. Monaenu
perpeccuu 1o BpeMEHHBIM psjiaMm. Mojenu ¢ 1aroBIMu
MIEpEMEHHBIMHU.




5. MoaenupoBaHue NMepruoANIECKUX Kosiebanuii. Moaenu
perpeccuu 1o BpeMEeHHbIM psigaMm. Mozienu ¢ 1aroBbIMu
NepEeMEHHBIMHU.

6. MoaenupoBaHHe NMepUOANIECKUX KosleOanuii. Mozaenu
perpeccuu 1o BpeMeHHBIM psjiaMm. Mojenu ¢ 1aroBpIMu
MePEMEHHBIMHU.

12

7. MOI[GJ'II/I ABTOPCIPECCUHN U CKOJIB3AIICTO CPECAHCTO
(ARIMA)

8. Moaenu aBTOpErpecCcruy 1 CKOIB3SIIIETO CPETHETO
(ARIMA)

9. MoJienu aBTOPErpeccHy M CKOJB3SIIET0 CPEIHETO
(ARIMA)

12

10. Mogenmn ARCH, GARCH

11. Mogemn ARCH, GARCH

12. Mogemn ARCH, GARCH

13. AHanu3 naHeNbHBIX JaHHBIX: MOJICJIM PETPECCUU C
(UKCUPOBAHHBIMH U CITyYalHBIMU 3P PeKTaMu

14. Ananu3 maHeIbHBIX JAHHBIX: MOJIETTH PETPECCHH C
(bUKCUPOBaHHBIMU U CITy4aitHBIMU 3P deKTamMmu

15. AHanu3 naHeNbHbIX JAHHBIX: MOJIENH PETPECCUHU C
(GUKCHPOBaHHBIMU U CITyYalHBIMU 3P peKTamMu

10

Bcero

36

72

108




4 YyeOHO-MeTOAMYECKOe O0ecmeYeHHue TUCIUIMINHBI

4.1 ITeuaTHbIE U AJICKTPOHHBIC U31aAHUA:

Kypsimesa C. B., Kocreesa T. B., Ilantuna . B., Muxaiinos b. A.,
Hepanosckas 1O. B., llItpoe I'. I'., baptenc K., Peiokuna JI. P., Enuceesa 1.
. DxoHomeTpuka: yueOHUK 11l By30B 10 creruaibHoct 061700
"Craructuka"(MockBa: ®UHAHCHI U CTaTUCTUKA).

JHoyreptu K. BBenenue B 3KOHOMETPUKY: TIEpeBO/I ¢ aHTIuickoro(Mockaa:
NH®DOPA-M).

ApramonoB H. B. Beenenue B 3koHOMETpHUKY: Kypc Jekiuii(MockBa:
MITHMO).

ITerxeB A. U., Topaees P. B., Ceiprioa E. A., 3anaep E. B. OcHoBbI
MaTeMaruueCcKoro MOJICIMPOBaHUS COLIMATTbHO-?KOHOMUYECKUX MTPOLIECCOB:
yaeOHo-mMeroanaeckoe nmocoodue(Kpacunosipck: COY).

Kpynkuna T. B., Cemenona A. P., 3aunep E. B., Cmonuna E. I'., babensites
C. B., Kupux E. C., ITenxeB A. 1., I'peuxocees A. K., 3noxees B. I1.,
MomikoBuu JI. 1. DxoHOMETpHUKA: AIEKTPOH. y4e0.-METO/I. KOMILJIEKC
nucuuriabl(KpacHosipek: UTIK COY).

4.2 JIM1eH3UOHHOEe ¥ CBOOOXHO pPacHpoCTpaHsieMoe MPOrpaMMHOe

o0ecmeyeHne, B TOM YHCJIe 0T€YeCTBEHHOT0 MPON3BOACTBA (IPOrpaMMHOe
o0ecreuyeHne, Ha KOTOPOEe YHUBEPCUTET UMeeT JIMIEH3HI0, 2 TAK/Ke CBOOOTHO
DACNDOCTDaHsIEMOe MIDOrDAMMHOe ofecreueHne):

1.

9.1.1 TlakeT SKOHOMETPHYECKOTO MOJAETNpOBaHus gretl
(http://gretl.sourceforge.net).

9.1.2  OmepanuonHbie cucTeMbl: Microsoft® Windows XP
(Microsoft® Vista Business Russian Upgrade Academic OPEN No Level)
JIun ceptuduxar 43158512, ot 07.12.2007, 6eccpouHsbIit;

9.1.3 Microsoft® Office Professional Plus 2007 Russian Academic OPEN
No Level - nui ceprudukar 43158512, ot 07.12.2007, 6eccpounbIit

9.1.4  Awntusupyc: ESET NOD32 Antivirus Business Edition for 2750 users
- JInn cepruuxar EAV-0189835462, ot 10.04.2017, cpok - 1o 26.04.2018

9.1.5 Acrobat 8.0 Pro Russian Version Win Full Educ - Jlun ceptudukar
CE0712341 ot 06.12.2007, Geccpouno

9.1.6  Hocrtyn x untepHery obecneuen Konrpakrom Ne 03/2017-ay/A/>d Ha
OKa3aHHUE YCIYT IO MPEJOCTaBICHUIO O3 TMMUTHOTO HEMPEPHIBHOTO yUeTa
tpaduka s vyxxgq PIAOY BO "COVY"

9.1.7 Kouncynprautllntoc - loroop ¢ UL "Uckpa" Ne 21787900202 ot
26.05.2016, 6eccpouHblit

4.3 UnTepHeT-pecypchbl, BKIOYas NMpogeccCuoHaIbHbIe 0a3bl TaHHBIX
U UH(OPMAIHOHHBIE CIIPABOYHbIE CUCTEMBI:



1.  Jns oOyyaronuxcs obecrneueH J0CTy K COBPEMEHHBIM MpodecCHOHATbHBIM
0azam aHHBIX, THPOPMAIIMOHHBIM CIIPABOYHBIM U TTIOMCKOBBIM CHCTEMaM
«Koncynprant [lmrocy, «l'apanty, «9xoHomuka. Conuonorus. MeHeHKMEHT.
OO6pazoBarenbHbIN opTany, «EanHas MexBegoMCTBEeHHAs HHPOPMAITMOHHO-
craructuueckas cucrema (EMUCC)y, a Takke K clieyrommmM 0a3zaM JaHHbBIX
HayuHbsix myOmmkanuii: EBSCO, Science Direct, ProQuest, eLibrary,
INTEGRUM.

S ®oH OLIEHOYHBIX CPEICTB

OrneHOYHBIE CPEICTBA HAXOATCS B MPUIIOKEHUU K PabOyUM Mporpammam
JTUCLIUTUINH.

6 MarepuaJibHO-TeXHMYeCKas 0a3a, HeoOXoaMMasi AJIsl OCYLIEeCTBJICHHUS
00pa3oBaTeJIbHOIO Mpolecca Mo JUCUUIINHe (MOILYJII0)

6 KabMHETOB ¢ TporpaMmMHo-ammaparaeiM komruiekcom ¢ [I0 SANACO LAB 300
Hal 6 mecT; npoekTopoM PANASONIC PT-F200NT; nHTepakTUBHON JOCKOM
Interwrite;uHTEpaKTUBHOM IJIa3MEHHOMN MaHenbio Smartboard - p.CBoOoaHbIH 79,
kopi.3, 3 aTax u yin. Maepuaka 3, 6, 7 aTaxu;

3 ceMUHaApCKUX ayTUTOPUU C Jockamu oOparHoi mpoekiiuu SMARTBoard -
p.CBoboankIi 79, kopir.3, 3 atax u yi. Maepuaka 3, 6, 7 aTaxu,

4 KOMIIBIOTEPHBIX KJIacca OCHAIllEHHbIE KoMIibloTepamu Kraftway, ¢ mockamu
npsimoit mpoekiuu. [Ipoekrop EPSON EMP-X5 - nip.CBoGoansrit 79, kopm.3, 3
STax U yJI. Maepyaka 3, 6, 7 aTaxu;

6 MoOmIIBbHBIX Tenexek (knacc AquaCartMC116, cnenuanshoe 110 s
KOJUIEKTUBHOM paboTel, WindowosXP, MblIlllb onTHYecKas, TeIekKa ceiid), TPOeKT)
- ip.CBoGoaHBIM 79, kopn.3, 3 3Tax u yn. Maepuaka 3, 6, 7 aTaxu;

6 JEKIMOHHBIX ayIUTOPHBIX KOMIUIEKCOB CHA0KEHHBIX: MyIIbTUMETUHHBIHA
npoektop Epson EMP-XS, nynbT AucTaHUIMOHHOTO ynpasiieHus , CiBoeHHas
pamuocuctema Audio-Technica ATW-702/701P; Koncons ynpasnenus #1 HP
TFT7600 RKM B coctae LCD mMoHuTOp M KiaBuarypa; MHCTaIsInOHHbIN
ycunutens momHoctu Electro-Voice PA2250T; Akyctuueckas cuctema Jjis
dbonosoro o3ByunBanus Electro-Voice EVID 4.2T.Kononka; Komnsrorep Kraftway
Credo momens KC35 - B/kontp. Intel GRAPHICS Media Accelerator 950.
110224M6 c\kontpoi. 10/100/100) - mp.CBoOoansIit 79, kopm.3, 3 aTax u yII.
Maepuaka 3, 6, 7 s3Taxmu.
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