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MecTo IMCHUIUIMHBI B CTPYKTYpe 00pa3oBaTe/ibHOM MPOrpaMMbl

Hucuunnuua Auanuz u  NpoSHO3UPOBAHUE  (DUHAHCOB0-IKOHOMUYECKUX psA008  SBISETCS
JTMCHHUIUITMHON sapuamusnoi 9actu (06s3amenvHble TACHMILIHHDI, Koa b1 B 5).

PabGouass mporpamMmma cocraBiieHa B COOTBeTCTBUM ¢ TpeboBaHusamu DenepaabHOro
rOCYJapCTBEHHOTO 00pa30BaTENLHOIO CTaHIApTa BBICHIETO 0Opa30BaHUs MO HAINPABICHHUIO IMOATOTOBKH
380408 ®wunHaHCBI W KpPEAUT, YTBEPKIACHHOTO TMpUKa3oM MUHHUCTEpPCTBA OOpa3oBaHUS W HAyKH
Poccuiickoit @enepauuu ot "30" mapra 2015 r. Ne 325.

LensasMu ocBoeHHs] TUCHUILIUHBI ABJAIOTCA: GopMHpOBaHHE YCTONYMBBIX 3HAHUN B 00JIACTH
METOJIOB HCCIeI0BaHusl (PMHAHCOBO-IPKOHOMUYECKUX BPEMEHHBIX PSAJOB; YMEHHS OLECHUBATh TEHICHIINH
Pa3BUTHUSL COLIMAIBHO-D)KOHOMUYECKUX CHCTEM W IPOTHO3UPOBATh MX JAUHAMUKY C HCIOJIb30BAHHEM
HKOHOMHKO-MATEMaTUYECKOT0 HMHCTPYMEHTApHsl; pa3BUTHE JIOTMYECKOIO MBIIUICHUS W yMEHUH
CaMOCTOATENIbHO U3YyYaTh HAYYHYIO JIUTEPATYPY 10 aHAIU3Y BPEMEHHBIX PSIIOB U UX TMPUIIOKEHUSIM

3amaun:

- paclIupeHHe U YIIIyOJIEHME TEOPETUYECKUX 3HAaHUM O KayeCTBEHHBIX OCOOEHHOCTAX
(MHAHCOBO-?KOHOMUYECKUX MPOIECCOB, KOJIMUYECTBEHHBIX B3aMMOCBS3SIX M 3aKOHOMEPHOCTSIX
pa3BUTHS SKOHOMUKH;

- OBJIaJICHHE METOJAUKAMH IMMOCTPOSHUS SKOHOMETPUIECKUX MOJIeNIEH BPEMEHHBIX PsI/IOB;

- H3yYECHHUE COBPEMEHHBIX JKOHOMETPUUYECKHX METOJOB IPOTHO3UPOBAHUA JIUHAMHKHU
(bUHAHCOBO-?KOHOMUYECKHUX MPOIIECCOB;

- (QopMupoBaHHME TPAKTUYECKUX HABBIKOB PpabOThl € KOMIIBIOTEPHBIMH IIPOrpaMMamMu
SKOHOMETPUYECKOTO0 MOJETUPOBAHUS U MPOTHO3UPOBAHUS, CIIOCOOHOCTEH HWHTEPIPETHUPOBATH
MIOJIyYEHHBIE PE3YJIbTATHI.

Jucuurnmna Ananuz u npoeHo3uposanue QUHAHCO80-IKOHOMUYECKUX PAO06 YUTAETCI B TIEPBOM

cemMecTpe U obOecrieunBaeTcs (opMupoBaHHMEM KOMIETEHIIMM Ha MOpPOTOBOM YpOBHE B 00JIacTU
CTaTUCTUYECKOM 0OpaOOTKH SKOHOMHUYECKUX JIaHHBIX, MOJEIUPOBAHUS SKOHOMHUYECKUX MPOIIECCOB Ha
MPEbIAYIINX YPOBHSX BBICIIEr0 00pa3oBaHus (OakanaBpuarT, CIeUATUTET).

JucuuniuHamu, Ui KOTOPBIX OCBOEHUE TUCIHUIUTUHBI AHAIU3 U NPOSHO3UPOBAHUE (PUHAHCOBO-
IKOHOMUYECKUX pA006 HEOOXOJUMO Kak INpellecTBytouiee: Anamus u oyenka 3gdexmusHocmu
npoexmuulx peutenuti, Mooeruposanue ¢unancoeo-oankosckou oesmenvHocmu, Puck-menedxrcmenm 6
cucmeme 5KOHOMUYECKOU Oe30NaACHOCMIU.

I/ICXO)ISIHII/IC KOMIICTCHIINH:

YpoBeHb OCBOECHUS,
. HaszBanue nucuuninsbl
OTPENCIIACMBIH (Moyist), IUTsl KOTOPOH
No Komnerenus Kon 3TaoM YA, p
JlaHHas KOMIIETEHIUS
(hopmupoBaHUs .
SIBIISIETCA BXOJHOU
KOMIIETEHIIU U
CriocoGHOCTBIO BIAJETh METOJIAMHU
AHAJTUTUYECKOM pabOThI, CBSI3aHHBIMU C AHanu3 1 oneHKa
(MHAHCOBBIMH aCIeKTaMH 3¢ GEKTUBHOCTH MPOEKTHBIX
JeSITETbHOCTH KOMMEPYECKUX U pereHuii
1 HEKOMMEPUYECKUX OPraHU3aLnN [K-1 basoBbrit
Pa3INYHBIX OPraHU3allMOHHO-TIPABOBBIX MopenupoBanue GUHAHCOBO-
¢opm, B ToM uncite hrHAHCOBO- 0aHKOBCKOU JIeATEILHOCTH
KPEIUTHBIX, OPTaHOB rOCYJapCTBEHHON T'UA, HUP
BJIACTH M MECTHOTO CAMOYIPaBJICHHsI
Puck-MeHeKMEHT B cucteMe
CriocoOHOCTBI0 000OCHOBATH Ha OCHOBE KA1 VTIPABIICHHS XO3SHCTBYIONIIX
aHann3a (UHAHCOBO-3KOHOMHYECKUX . 6
2 BasoBbiit CYOBCKTOB
PHCKOB CTPAaTEruio OBEACHUS
SKOHOMUYECKHUX Ar€HTOB HA Pa3IMYHBIX T'"A, HUP




CETMCHTAax (bHHaHCOBOFO PpBIHKA

2. [lepeyeHnb pe3yabTaTOB 00y4eHHs

[Ipouecc wu3ydeHus IUCUUIUIMHBI HampaBlieH Ha (GOpMUpOBaHUE

KOMIIETEHIINH.

[TnanupyemMble pe3ynbTaThl O0OYYCHHS 110 TUCIUTUTHHE

OJIEMCHTOB CJIICAYIOIIUX

DopmMmupyeMbIe
Ne PMHPY Kon 3HaTL Ymets Bnanets
KOMIIETCHIIUU
Cr1ocoOHOCTBIO
BJIaJIeTh METOAaMHU
aHAJIINTUIECKON
— COBPEMCHHEBIC
paboThL,
METOBI U MOJCIH
CBSI3aHHBIMH C
9KOHOMETPUYECKOTO .
(hMHAHCOBBIMH - METO/IUKOM
aHanm3a (hMHAHCOBO-
acreKTaMu . MOCTPOCHUS
9KOHOMHYECKOH — TPUMEHSATH
JeSITEIEHOCTH . HSKOHOMETPUYECKUX
nHpOpMaLUH; WHPOPMaIMOHHEIE N
KOMMEPUYECKHUX U Mojiesniel ananuza
— METOJBI TEXHOJIOTHH .
HEKOMMEPYECKHX . (uHaHCOBOI
. MOCTPOCHHUS MOAETECH | MOAETMPOBAHUS IS
1 OpraHu3amun IK-1 nH(pOpMAITUY;
MHOTO(aKTOPHBIX pernieHns: GUHAHCOBBIX
Pa3INIHBIX . - KOMITBIOTEPHBIM
JTUHEHHBIX U 3a1a4
OpTaHU3alMOHHO- . WHCTPYMEHTapueM
HEJINHEWHBIX
MPaBOBEIX (HOpM, B . (mHAHCOBOTO
perpeccuii;
TOM YHCIIC MO/JICJIUPOBAHHS
— METOJBI U M u
(uHaHCcOBO- CTOx oel
Halm3a (UHAHCOBO-
KDETHTHEIX, aHaym3a (PUHAHCOBO
KOHOMHYECKUX
OpraHoB IKOHOMHHCC
. BPEMEHHBIX PSIOB
rOCYJJapCTBEHHON P pin
BJIACTH U MECTHOT'O
CaMOYIIpaBJICHUS
— OCYILIECTBIATH
C 5 MPOTHO3 Pa3BUTHS
MOCOOHOCTBIO HCCITETYeMOTO
000CHOBATE Ha nporiecca (00beKTa) Ha .
- METO/IUKOM
OCHOBE aHaJIM3a OCHOBE
— METOJIBI MIPOTHO3UPOBAHUS
(uHaHCOBO- cerol KOHOMETPUIECKOTO P POl
(dhopmupoBaHus - (uHaHCOBOI
SKOHOMUHCCKHX TPOTHOHBIX OUCHOK | _ HCH(;HLSOBaHHCM HH(OpMALHH;
PHUCKOB CTPATEIUIO TIK- q)HHaHCOBBIX - IIoaxogamMu
8 KOMITBIOTEPHOTO
MOBEACHUS 11 noKa3aTeleit; (dhopmupoBaHus
2 MHCTPYMCHTapHA 000CHOBaHHBIX
— METOJbI OLECHKH
9KOHOMHUYECKHX €TOJBI OLIE [IPOBOIHT OTIEHKY e
areHTOR Ha aJICKBAaTHOCTU U > bexTHBHOCTH yHpasJ 5
CIICHUI Ha OCHOBE
PA3MHIHBIX TOYHOCTH HPOTHO3a ATBTEPHATHBHBIX P $
9KOHOMETPUIECKOH
TIPAaBICHYCCKHX
CcerMeHTax YHpasJict METOI0JIOTUH
(mHAHCOBOTO pemCHNH TI0
pHIHKA MHHAMH3ALHT
MOCIeICTBUN
PHUCKOBBIX COOBITHI




Conep:kaHue ¥ CTPYKTYpa AMCUMILIMHBI (MOXYJIs1)

OO01mast TpyA0€MKOCTh TUCHIHUTUINHBI COCTaBIsIeT 3 3a4eTHBIX equHUIbI (108 gacoB).

pr}IOCMKOCTL AUCHHUIIJIMHBI 110 BUJ1aM paﬁoT

TpynoemMKocTs, Jac.

Bua pabotsl
1 cemectp

Jlexuuu (JI) 18
[Ipaktrueckue 3ausatus (113) -
Jlaboparopusie paboTsl (JIP) 20
KCP 3
Kypcogas npoext padota (KP) -
PacuetHo - rpaduueckas padora (PI'P) -
CamocrositennbHass  pabora  (mpopaboTka W IOBTOPCHHE 58
JIEKIIMOHHOTO MaTepuaja W Marephalia y4eOHHKOB M Y4eOHBIX
mocoOui, MOArOTOBKA K JIA0OPATOPHBIM U MPAKTHUYECKUM
3aHATHUSIM, KOJJIOKBHYMaM, pyOeKHOMY KOHTPOJIIO | T.JI.)
ITonroToBka u cliaua 3K3aMeHa
ITonroroBka u crava 3a4yera 9
Bu utoroBoro KOHTpouIs (3a4eT, SK3aMEH ) 3a4er




Copepxanuie pa3ziesioB ¥ GOpMbI TEKYIIETO0 KOHTPOJIS

Ne HaunmenoBanue u conep:xanue pasjaeina KonnyecTBo yacos JIureparypa, Bunst
AynuropHas pabota CPC | Bcero | pexkoMmenayemas MHTEPaKTUBHBIX
JI I13 JIP | KCP cTyneHTam™ 00pa3oBaTeIbHBIX
TEeXHOJIOTHiT**
BBegenune. DKOHOMHMYECKass JMHAMHKA W ee 4 4 10 18 6.1.1 JIEKITUS
IKOHOMETPUYECKHUii aHAIN3. n.2.1,2.2,2.3 KJIaccuyeckas,
OOBeKT, mpeaMeT W 3aJa4d AKOHOMETPUYECKOTO 6.1.2.1m. 1,3 poGIeMHas
UCCIICIOBAHUS JWHAMHKM JKOHOMHYECKHX CHCTEM. 6.2.2 .4 JNeKIH,
Crenuduka BpPEMEHHBIX PSIJIOB B OKOHOMUYECKUX 623 1. 6 poGIeMHOe
1 cucreMax. Bunubl BpeMeHHBIX psanoB. Ilokasarenn
62412 oOyueHue,
COCTOSHUSI ¥ JAWHAMHUKA  BPEMEHHOIO  psja.
UccnenoBaHnne U BBIIBIEHUE 3aKOHOMEPHOCTEH B pabota B KomaHze
COLIMAJIbHO-3KOHOMHMYECKHUX CHCTEMax Ha OCHOBE
BPECMCHHBIX PAOOB. Mepbl B q)HHaHCOBI)IX JaHHbIX.
3akoHBbI pacnpeneneHus (UHAHCOBBIX AAHHBIX.
CoBpeMeHHBbIE  MeTOABI  MOJEIUPOBAHMS W 6 4 1 14 25 6.1.1m 2.4 JIeKI -
NPOrHO3MPOBaHUS COIHAJIBLHO-9KOHOMHYECKOI'0 6.1.21. 6 BU3yaJIn3alusl,
Pa3BUTHA. 6.1.31m. 7 paboTa B KOMaHJIE
OcHOBHBIE 3JIEeMEHTHI BpeMeHHOT0 psia. Koppensanus u 62.4 1.7
aBTOKOppETAIMs YpOBHEH (DMHAHCOBBIX BPEMEHHBIX 6.2.5 0.3
psnoB. BrisiBIEHHE CTPYKTYypbl BPEMEHHOIO psija. 62.61. 5
[IpoBepka rumoTre3sl O CYLIECTBOBAHUU TPEHIA. e
PerpeccuoHHbId aHAIU3 BPEMEHHBIX PAJOB, OLEHKA
napaMeTpoB ypaBHEHUS perpeccun, MOJIENH
2 9KOHOMHUYECKOTO  pocTa.  MeToJ  HaMMEHBIINX
KBaJpaTOB, IPEONOCBUIKM  METOJa  HAUMEHBIINX
KBaJparToB, Teopema I'aycca-Mapkosa.
Merton mocnenoBaTenbHbIX pasHOCTEH. AJIUTUBHAS U
MYJbTUIUIMKaTUBHAS ~ MOJENM  BPEMEHHOTo  psija.
MCTOIIBI N3Y4YCHUSA U BBIABJICHUA TCHACHIIUN, CE30HHBIX
Koe0aHWl W CIlydalfHOW KOMIIOHEHTHl BPEMEHHOTO
psna. Wntepnonsauus u 3KCTPAIOJISILIHS.
IIporHo3upoBaHue BpPEMEHHBIX PSAIOB C  Pa3HOM
CTPYKTYPOH.
AHaIM3 W MOJEJHPOBAHWE CTANMOHAPHBIX H 4 4 1 14 23 6.1.1m 2.4 JIEKIHS-
3 HECTALIMOHAPHBIX BPEMEHHBIX PSII0B. 6.1.20.5 BU3yalIN3aLus,
[lonsiTre cTallMOHAPHOCTH BPEMEHHOTO psna. Monenn 6.2.1m.4 po6IeMHOE
CTallMOHAPHBIX U HECTAllUOHAPHBIX BPEMEHHBIX DPsJIOB 613105 obyueHue,




U uX uaeHtuukanus. TecTUpoBaHUE CTAIMOHAPHOCTH
BPEMEHHOTO psna. [Ipumepsr (hMHAHCOBBIX
CTaIIOHAPHBIX M HECTAI[MOHAPHBIX BPEMEHHBIX PSJIOB.

paboTta B KOMaH e

JuHAMHYECKHEe IKOHOMETPHYECKHE MOIEJH. 14 25 6.1.2. 1.3 JICKIU -

Mogenun ¢ pacnpenesnieHHbIM — JaroM.  Mojenu 621113 BU3yaJId3aIus,

aBTOperpeccu. KpaTKOCpOYHBII W JOITOCPOYHBIH 62313 npo6aeMHOe

MYJIBTUILTAKATOP. Meron HHCTPYMEHTATbHBIX 6.2.4 1.6 oGyueHue,

nepeMeHHbIX. Metog MaKchaﬂLHor(z MPaBIOTIOA00MS. JeNoBas Urpa,

TIpumepsr MaKpO3KOHOMHUYECKON JTMHAMHUKH.

CroxacTHUecKue BpeMeHHbIe psiabl. [IporHo3upoBanue pabota B xoman/e
p pan p p

BO3MOXXHBIX PHCKOB Ha OCHOBE SKOHOMETPHUUYECKOM

Mozenu. opMHUpPOBAaHUE YIPABICHYECKUX PELICHUM O

HEUTpaJIU3alii PUCKOB

HUndopmannoHHbie TEXHOJIOTHH B 11 17 6.1.1. m.2.5 JIEKIIUS-

JKOHOMETPHYECKHX HCCIET0BAHUAX BpPeMEHHBIX 6.2.1.11. 7 BU3yau3anus,

psiaoB. 3aK/Il0YeHue.

CoBpemeHHble  MH(OPMALMOHHBIE TEXHOJIOTHH
MOJENMPOBaHNsl (UHAHCOBBIX BPEMEHHBIX  PSJIOB.
CriocoObl  omMcaHus HSKOHOMHYECKHX CHCTEM B
3aBUCHUMOCTH OT THNA WCXOAHBIX JAHHBIX.
OKOHOMETPHUUECKHUH KOMIIBIOTEPHBIH HHCTPYMEHTapHUHl.

oOyueHue Ha
OCHOBE OIIBITA




JlabopaTopHbie padoThI

Ne Ne Kon-Bo
Tema
3aHATHA pasaena JacoB
1 1 [TocTpoeHne 1 3KOHOMUYECKUI aHAJIN3 TTOKAa3aTelen 4
COCTOSIHHS M IMHAMUKU BPEMEHHOTO psija.
9 5 OKOHOMETPUYECKUH aHAJIU3 PErPECCUOHHBIX MOJENIEH 4
BPEMEHHBIX PAJIOB.
[TocTpoenne moseneit 0enoro mrymMa, aBTOpEerpeccHH,
3 3 ABTOPETPECCUH U CKOJB3AIIETO CPEAHETO B (PMHAHCOBBIX 4
BPEMEHHBIX psax
4 3 ®uHAHCOBBIC PHIHKH, MOACIUPOBAHUE 1IEHOBON JUHAMUKH 4
IIpakTuyeckue 3aHATHSA (CEMUHAPBI)
He npemycMOTpeHbI Y4eOHBIM IIAHOM
Y4ebHo-MeToAMUYECKOEe U HH(OPMALIMOHHOE o0ecTedeHue JUCHUINIMHBI (MOIYJIA)
OcHoBHas iMTEparypa

1. OpmnoBa E.B. DkxoHOMeTpHYeCKO€ MOJCITUPOBAHWE U IPOTHO3UPOBaHUE. YueOHOE
nocobue. — Yoa: YI'ATY, 2013. —250c.

2. Dxonomerpuka / W. N. Enuceesa [u ap.]. — Mocksa: FOpaiit, 2012 . — 453 c.; ISBN 978-
5-9916-1930-1. URL:http://www.library.ugatu.ac.ru/pdf/
teach/Ekonometrika_Yeliseeva _mag_2012.pdf

3. DkoHOMeTpuKa [DNEeKTpOHHBIH pecypc|: [yu4eOHHK AN CTYACHTOB JKOHOMHYECKHX
CIeNUaIbHOCTEN BY30B, acmupaHToB U mpenonasateneii| / K. B. bangun [u ap.]; mon
pen. B. b. Ytkuna. — 2-e uza. — Mocksa: JlamkoB u K,

4. 2011 .— 564 c. — Hoctyn no noruny u mapoito u3 cetu Uurtepuer . — ISBN 978-5-394-
01221-1 — URL:http://e.lanbook.com/>.
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1. Opnosa E. B. Dxonometpuka: yueOHoe nmocodue. — Yda: ['mnem, 2006. — 170 c.
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pen. B. b. YTkuna. — 2-e u3a. — Mocksa: Jlamkos u K, 2011 .— 564 c. — Hoctyn
mo JoruHy W mapommo w3 cetu HMatepmer .— ISBN 978-5-394-01221-1 —
<URL:http://e.lanbook.com/>.

4. YypaxkoB E. II. IIporHo3upoBaHHe S5KOHOMHYECKHX BPEMEHHBIX pSAIOB: YydeOHOE
nocobue / E. I1. Yypakos. — M.: ®unancel u cratuctuka, 2008. — 204 c.

5. Ilpacomor A. B. MaremaTuyeckue METOIBI SKOHOMHYECKOW JIWHAMHUKH: Y4eOHOE

nocobue / A. B. [Ipaconos. — CI16: Jlans, 2008. — 349 c.
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1.

Caiit ®enepanbHOil CITy>KOBI TOCYIapCTBEHHOM CTATUCTUKU: WWW.QKS.ru
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2. Caiitr Munucrepcta ¢punancoB P@: www.minfin.ru

3. Caiir IIpesuaenra Pd: www.kremlin.ru

4. Caiir IIpaButenbctBa PO: www.goverment.ru

5. Caiit 'ocymapcrBennoii Jlymsr Pd: www.duma.gov.ru

6. Caiit MunucrepcrBa PO no Hanoram u coopam: Www.nalog.ru

7. Hayunsrit s)xypHan «I[Ipo6iaemsl mporHosupoBanus», 2012-2015. URL:http:// ecfor.ru.

8. Hayumsrit xypHan «Xyprnan HoBoit 3xoHOMHYeckoil accormarmy, 2013-2015.
URL.:http://journal.econorus.org.

9. DnekTpoHHBIN HayuHbIH xKypHa! «KBanTuiaby, 2010-2015. URL:http://quantile.ru.

10. Hayunsrit xypuan OKO: DkoHOMHKa M OpraHu3amus MPOMBIIUICHHOTO MPOU3BOJICTBA
(HoBocu6upck). URL:http://www.econom.nsc.ru/eco
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MaTepI/IaJIbHO'TeXHI/I‘leCKOQ o0ecneyeHue AUCHHUIIIIMHBI

JUis mpoBeneHUs JIEKIMOHHBIX 3aHsATHH TpeOyercs MYJIbTUMEAUWHBIN IMPOEKTOp U
HOYTOYK. JlabopaTopHbIe pabOTHI MPOXOAAT B AUCIUICHHBIX Kiaccax 3-404, 410, 412, 414, 413,
103, 105 ¢ gocTyrnom B MHTCPHET.

AnanrTanus padodeil nporpammal 1 jJun ¢ OB3

AnanTtupoBaHHas TporpamMMma pa3padarbiBacTcsl NMPH HAIMYUU 3aSBJICHUS CO CTOPOHBI
oOydaromierocsi  (poauTeneidl, 3aKOHHBIX MPEACTABUTENEH) W MEIUIUHCKUX TOKa3aHUi
(peKOMeHIAIUSAME  [ICHXOJIOTO-MEAUKO-TIEIarornyeckoil  komuccun).  JIisg  WHBaIHIOB
aJanTUpPOBaHHAas o0Opa3oBaTeNbHAas TMporpamMMa pa3padaThiBaeTCi B  COOTBETCTBUU C
MHAMBHUAYaJIbHOMN MpOorpaMMoi peaduiInTaluu.

10


http://www.minfin.ru/
http://www.kremlin.ru/
http://www.goverment.ru/
http://www.duma.gov.ru/
http://www.nalog.ru/
http://www.ecfor.ru/
http://www.cemi.rssi.ru/ecr
http://www.statsoft.ru/

