AHHOTanus pabodeii mporpaMMbl TUCITUTUTHHBI
b1.b. 14 DxoHOMETPHKA M MOJICTUPOBAHHEC B MECHEIKMEHTE
Hanpasnenue noaroToBku
38.03.02 «MeHemKMENTY

[Tpoduns moaroTOBKH
«MEeHEJDKMEHT OpTraHUu3aIii

Pabouas mporpamMma y4eOHON AMCHMITTUHBI coOoTBEeTCTBYET TpeboBanusm OI'OC BO mo
HarpasieHuto 38.03.02 «MeHemKMeHT

JucturuimHa «DKOHOMETPHKA U MOJICJIMPOBAHUE B MEHEIKMEHTE» BXOJUT B 0Aa30BYIO YacCTh
JTUCIHIUINH OakanaBpuaTa 1o HampasieHuio moaroToBku 38.03.02 «MeHeHKMEHT

JlucuuminHa OCHOBBIBAECTCS HA 3HAHUM CJIeAYIOIMX TUCHUILUIHH. « THDOpMaIIMOHHBIE TEXHO-
sorum», «MHUKpPOIKOHOMHKa», «Teoprst BEpOATHOCTEN U MaTEMAaTHYECKasi CTATUCTHKAY, «BbIcias
MaTeMaTukay, «CTaTHCTHKA.

N3ydyenue nucuunianHbl « JKOHOMETPUKA U MOJAEIUPOBAHNE B MEHEDKMEHTE» HEOOX0UMO AJIst
JabHEeHIIero u3y4eHus Takux JUCHMIUIMH, Kak: «Pa3paboTka ynpaBieHUECKUX peleHuii», «Ypas-
JeHWe pa3BUTHEM Ou3Heca», «AHanu3 (PUHAHCOBO-XO3SHCTBEHHOW JAeATeNbHOCTHY, «bu3Hec-
I1aHupoBanuey, «lIpenauIioMHas npakTuKa.

Henv oucuyuniunol

Henpro n3ydeHUs: JUCUUIUIMHBL « DKOHOMETPUKA U MOJCIMPOBAHUE B MEHEIKMEHTE) SIBJIS-
eTcsl:
1. hbopMupOBaHKE KOMIIETCHTHOCTH B 00JIACTH B3aMMOCBSI3aHHBIX METOJIOB M TEXHOJIOTHI 00paboT-
KU CTaTUCTHYECKUX JAHHBIX;
2. popManuzanms SKOHOMUYECKHUX MPOILIECCOB U SABJICHUI B KOMMEPYECKON OpraHu3aIiy CTaHIapT-
HBIMU YKOHOMETPUUYECKUMHU MOJICTISIMU, JUTSI KX JAIbHEHIIEro aHaIn3a U IPOrHO3UPOBAHHUS.

Yueonwie 3a0auu oucyunnuni

3aa4uu TUCUUIUIMHBI SBIISIOTCS:

N3y4nuTh METOAOIOTUIO 3KOHOMETPUKH.

2. W3yunth MeTonbl GopMHPOBaHUS HH(GOPMAIIMOHHON 0a3bl S)KOHOMETPHKH, B T.U. BBIZCIICHHE 3a-
BHUCUMBIX M HE3aBHCHUMBIX EPEMEHHBIX COIIACHO HEKOTOPOH SKOHOMHUYECKOW TUIoTe3e, moadop
U aHaJU3 JJaHHBIX, IPeoOpa3oBaHuE JaHHBIX B YAOOHBIN JIJIs1 SKOHOMETPUUYECKOTO MCCIIEIOBAHUS
BH/I.

3. Paccmotpers BBIOOp GOPMBI CBSI3U MEXKY 3aBUCHMBIMH M HE3aBHCHMBIMU NEPEMEHHBIMHU, CIIe-

U (UKALMIO MOJIEH, BEIOOP HAMTY4IIEero MOJIMHOXKECTBA OOBSICHAIOINX IEPEMEHHBIX.

N3yuuts onienky napamerpoB Mmoaenn MHK.

CdhopmupoBaTh MpakTUYECKHE HABBIKM TPOBEPKH psijia TUIIOTE3 00 IKOHOMETPUUYECKON MOJEIH.

OBnazneTs METO/IaMU 3KOHOMETPUYECKOTO MPOTHO3UPOBAHUS U MPUMEHEHUEM PE3yJIbTaTOB MO-

JEIUPOBAHUS B MEHEPKMEHTE.
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TpeOoBaHusl K pe3yJibTaTaM 0CBOEHMSI COAEPKAHMUS JUCUHMILIUHBI

BUJI IESITETLHOCTA — HHPOPMALMOHHO-AaHAJIUTHYECKASA

IIK-10 - BnageHreM HaBbIKAMH KOJWYECTBEHHOTO U KAUYECTBEHHOTO aHaIn3a WH(OpMAILIUU TIPH TPH-
HATHH YNPABIEHYECKUX PEUICHUHN, MMOCTPOCHHSI SKOHOMUYECKUX, (DMHAHCOBBIX W OPTaHU3AIMOHHO-
YIPaABIECHYECKUX MOJIENIEH IyTEM UX aJanTalli K KOHKPETHBIM 3ajayaM ynpasieHusd. B pe3ynbrare
ocoenus komnerennuu [MK-10 cTymeHT gomKeH:

3HaTh: OCOOCHHOCTHM TMOCTPOCHHSI JKOHOMHYECKHX, (UHAHCOBBIX W  OpPTaHU3AlUOHHO-
YIPaBIEHYECKUX MOJIEIIEH.

YMeThb: UCHONB30BaTh KOJMYECTBEHHBIM M KAYECTBEHHBIM aHAW3 HHPOpPMAIMH TpPU MNPUHATHH
YIPABICHYECKUX PELICHUM.



Buiajers: HaBbIKAMU KOJMYECTBEHHOTO M KAYECTBEHHOI'O aHalu3a MH(OpManuu Mpu HMPUHATHH
YIPaBJICHYECKUX PELICHUN, IOCTPOSHUS HSKOHOMHYECKUX, (PUHAHCOBBIX M OpraHU3allMOHHO-
YIIPABICHYECKUX MOJIEJIEH ITyTEM UX aJanTallii K KOHKPETHBIM 3a/ladaM yIIPABJICHUS.

NudopmaninoHHo-aHATIUTHYECKAS AeSITeJIbHOCTD

IIK-13 — ymeHnneM MoaenrpoBaTh OM3HEC-TIPOLECCH M UCIOIb30BaTh METO/bI PEOpraHu3a-
MU OU3HEC-TIPOLIECCOB B MPAKTUUYECKOM J1eATEeIbHOCTH OpraHu3alui

B pesynbrare ocBoenus kommnerenuuu IK-13 obyuarommiicst 10KeH:
3HATB: 5KOHOMETPUYECKUE METO bl OLICHKH OHM3HEC-TIPOIIECCOB
YMeTh: OLleHUBATh OM3HEC-TIPOIIECCHI ¢ TTOMOIIBI0 SKOHOMETPUUYECKUX MOEIICH U MOJCTUPOBAHHS.
Bnagers: ciocOOHOCTBHIO OLIGHKH OM3HEC-TIPOLECCOB C MOMOIIbI0 IKOHOMETPUUYECKUX MOelell U
MOJIETTUPOBAHUSL.

Conep:xanue pa3/iesioB M CHUILTHHBI

Tema 1. MeTogos10rusi 3KOHOMeTpPUYeCKOro ucciegopanns. [lapnas nnHeiinas perpeccuoHHasi
MoJeJIb

[Tpenmer sxoHOMETpUKU. MaTemaThueckas U SKOHOMeTpHuueckas Mozesib. OCHOBHbIE MOHATUSA. TH-
Ibl JAHHBIX: BPEMEHHbIE PSA/bl, IEPEKPECTHBIE JaHHBIE, TaHENIbHbIEC JaHHbIe. OCHOBHBIE KJIACChI KO-
HOMETPUYECKUX MOJIEIEH: PETPECCUOHHBIE MOJENIN C OJJHUM YPAaBHEHUEM, CUCTEMBI OJJHOBPEMEHHBIX
ypaBHEHUH, BpeMeHHbIE psiibl. OLlEHUBaHUE MOJENEH. DTanbl SKOHOMETPUUYECKOTO HCCIIETOBAHUS.
[Ipumep sKOHOMETpHYECKOro wucciuenoBanus. IIpocreiimias uHEHHas pPErpecCUOHHAs MOJEIb
(IUIPM). IIpupona ciyvaitHoit ommbku. KoppensiuonHoe mnosie HaOIIOICHHUM U ero MpUMEHEHHEe K
BbIOOpY (opmbl perpeccun. OneHkn MeTo oM HanMeHbInuX kBajaparoB (MHK) mapamerpoB napHoii
nuHeitHoU perpeccun. CucTemMa HOPMAalbHBIX YpaBHEHUH U ee pemieHue. MHTepnperanus koshdu-
uentoB [1JIPM. Koadduument nerepmunanmu u ero cBoiicrsa. Teopema ["aycca-Mapkosa. Craru-
CTHYECKHE CBOWMCTBA OLIEHOK MapameTpoB Mojenu, nonyueHHsIx MHK. Onenka nucnepcuu ommoku
Mozienu. JloBepuTenbHble HHTEPBAJIbI JJIs TApaMETPOB PETPECCUU U MPOBEPKA TUIIOTE3 00 UX 3HAUU-
MocTu. [IpoBepka 3HAYUMOCTH MOZEIIH B LIEJIOM ¢ IoMOoIIbl0 Kpurepus duinepa. IIpornosuposanue
3Ha4YeHus 3aBUCUMOM nepeMeHHoi 1o I[IJIPM, tounocTe mpornosa. HaxoxeHue TOBEpUTENBHOTO
MHTEpBaja I WHIUBUIYAJbHOTO M CPEOHEr0 3HAYEHHs 3aBUCHMOM IepeMeHHOW. HenuneiHble
MapHble perpeccuonHbie Mojenu: Knaccudukaius Moaeneil OTHOCUTEIBHO JTMHEWHOCTH: JIMHEHHBIC
10 TIapaMeTpaM, JTUHENHBIE 110 IEPEMEHHBIM, CYLIECTBEHHO HENUHEHBIE. [IpueMsl inHeapu3anum.

Tema 2. MHoKeCTBEHHBII JIUHEHHBINA PerpecCHOHHbIN AHAJIN3

MHOK€eCTBEHHBI PErpecCUOHHBIN aHAJINW3: OCOOEHHOCTH CHEIU(PHUKALUU MOJAEIH, 0TOOp
(bakTOpOB MpPU MOCTPOCHUH MHOXKECTBEHHOH perpeccuu. Kiiaccuueckass HopMmanbHasi JMHEHHAs MO-
JIeJIb MHOKECTBEHHOHN pErpeccuu, oleHKa napamerpos merogoM MHK, koBapuanmonsas Marpuna u
ee BbIOOpouHas oreHka. OneHka Jucrnepcuy Bo3MmylleHui. [IpoBepka CTaTUCTMYECKMX TUIIOTE3 O
napamerpax mozaenu: IIpoBepka rumnores3 0 3HaYMMOCTH ITAPaMETPOB MOJEIH C TOMOIIBIO KPUTEPHUS
CreroznenTta. OnpeneneHne BEIWYMHBI BKJIa/Ja HE3aBUCHUMBIX IEPEMEHHBIX B pe3ysbTar. YacTHble
cpenHue  Kod(G(UUUEHThl  3JaCTMYHOCTH,  CTaHAApTHU30BaHHbIE  KoddduimeHtsr  (63Ta-
kodpunnents!). OueHka kauectsa mMojenu: OreHKa 3HaUMMOCTH ypaBHEHUsI MHOKECTBEHHOH pe-
rpeccuu. KoadpduuueHnt aerepmMuHaIim, CKOPPEKTUPOBAHHBIM KOOPPHUIIMEHT AeTepMHUHALIUNNA, MHO-
&KecTBEeHHBIN Kod(pdunment koppensuuu. Kpurepuit @umepa. /loBepurenbHble HHTEPBAIbI IS KO-
3¢ (HULIMEHTOB YpaBHEHHsS] MHOXECTBEHHON perpeccuu: [loBepuTenbHble HHTEPBabI Jis TapaMeTpOB
perpeccuu (OJJHOCTOPOHHHE U JABYXCTOPOHHHUE WHTepBaibl). Tect Yoy 00 OTCYTCTBUM CTPYKTYPHBIX
n3meHeHul. [Iporno3upoBanre B MHOKECTBEHHON Mozenu: [Iporao3upoBanue 3HaueHns 3aBUCUMON
nepemenHon o IIJIPM, tounocts mporHos3a. HaxoxxaeHue NOBEPUTEIBHOIO MHTEPBAIA I UHIU-
BHUJIYaJIbHOTO W CPEHErO 3HAYECHHSI 3aBUCUMON ITEPEMEHHOM.



Tema 3. PaziinyHble aclieKThl MHOKeCTBEHHOI JIMHEHHOH perpeccun

IIpoBepka OCHOBHBIX IPEIOI0KEHUIN perpeccuoHHoro ananusa: [IpoBepka ocTaTKoOB Ha aB-
Tokoppenauuto (kputepuit JlapOuna-Yorcona). [IpoBepka rerepocke1lacTUYHOCTH CIy4YailHBIX OIIM-
60k (rpaduueckuii croco0, kpurepuid ['onpadenbaa- KBanara, Kkpurepuil paHrOBOH KOPPENSIIUH
Crnupmena). Koppekiusi reTepocKeJacTUYHOCTH JIMHEHHON perpeccuoHHor moxenu. [IpobGiema
MYJIbTHKOJUIMHEAPHOCTH: [IpUYrHbI MyJIBTUKOITMHEAPHOCTH U criocoObl ee oOHapyskeHus. [locnen-
CTBHUS MYJIbTUKOJIMHEAapHOCTH. Onpenenenrne MyabTUKOUIMHEapHOCTU. Koppensimonnas Matpuua,
yacTHbIe KOO(PPHUIHUEHTH KOppensiuu. MeToabl YCTpaHEHHs MYJbTUKOJUIMHEApHOCTH. JInHelHbIe
perpeccruoHHble MOJIeNH ¢ (PUKTUBHBIMHU NepeMeHHbIMU: [IpriMeHeHne (UKTUBHBIX MEPEMEHHBIX K
OIMCAHUIO BIIUSHUS KAaUYEeCTBEHHBIX NEpeMEHHBIX. [IpuMeHeHne (GUKTHBHBIX MEPEMEHHBIX K OMHCa-
HUIO 00CTOSATENBCTB, HOCAILIUX CE30HHBIN WM MEPUOJUYECKHUM XapaKTep.

Tema 4. BpemeHHbIe pPsiibl: OCHOBHbIE CBEeHUS

OO0mue cBeleHUsT O BPEMEHHBIX psjax: AHaau3 U MOJICIMPOBAHHE BPEMEHHBIX psigoB. Oc-
HOBHBIE JTallbl aHAJIM3a BPEMEHHBIX PSAIOB. BrIsgBIeHUE CTPYKTYphl BpeMeHHOro psnga: Kosdduum-
eHT aBToKoppesiiuu. Koppenorpamma u ee mpumeHenrue. ABTOKOPpEISLMs OCTaTKOB. Mozenupo-
BaHHE COCTAaBJIIOIIMX BPEMEHHOIO psaa: MojaenupoBaHue TEHACHIIMU BPEMEHHOTO psiaa. Mojenu-
POBaHKE CE30HHBIX U IUKIMYECKUX KOJICOAHU

Tema 5. CucreMbl 0JHOBpeMeHHBIX YPABHEHHIi: OCHOBHbIE NIOHATHUSA

OnHoBpeMeHHbIe ypaBHeHUs. MeTozbl nuaeHtudukanuu: CTpyKTypHas U npuBeaeHHas pop-
Ma CHCTEMbI OJIHOBpeMEHHbIX ypaBHeHUM. KocBennsblil n apyxmarosbiii MHK u npoGnema uaenru-
bunupyemMocTu.

O0beM qucuUIUIUHEL 4 3.e./144 gaca
Ipomesicymounas ammecmayus 8 4 cemecmpe — IK3aMeH.

Cemectp — 4

Pazpabotumk: K.].-M.H., TOLEHT Kadeapbl 5IKOHOMUYECKOT0 aHaiau3a U ctatuctuku dponosa H.B.



