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1. Uenn ocBOEHNS AUCLUMINHBI

OcBoeHve gncumnnnmHbl 'MakpoaKoOHOMUYECKOe NNaHNpoBaHMe 1 NPOrHO3MPOBaHUE' MEET CBOEN
uenblo pa3suTue y CTy4eHTOB IMYHOCTHbIX Ka4yecTs, popMmpoBaHme
006LWeKkyNbTypHbIX-yHUBEPCANbHbIX (0BLEeHay4YHbIX, COLMANbHO-TMYHOCTHBIX, UHCTPYMEHTaNbHbIX) U
npodpeccroHanbHbIX KOMNETEHUNIA B cooTBETCTBMM ¢ TpeboaHmamu PIrOC BIMO no HanpasneHuto
'OKoHOMKKA'. B pamkax gucumnnnHbl 'MakpOoaKOHOMUYECKOE NAaHMPOBaHUE 1 MPOrHO3MPOBaHME'
CTYLEHTbl AONXHbl YCBOUTb OCHOBbI METOO0MIOMMW NUCCEN0BAHNSA SKOHOMUYECKUX SBNEHUN U
npoLeccoB, METOAbl UCCNefoBaHNS N MOOENNPOBaHNA 3aKOHOMEPHOCTEN Pa3BUTNA SKOHOMUYECKUX
SIBNEHWI BO BPEMEHM, MOCTPOEHMS 1 060CHOBAHUSI BapnaHTOB pa3BuTUSi COObITUIA B ByaylleM C
y4eToM 0cobeHHOoCTe OYHKLMOHMPOBAHNSI COBPEMEHHO MMPOBO 9KOHOMUYECKOI CUCTEMbI 1
coumanbHoi ee HanpasneHHocTN. OCHOBHAs LeNb y4ebHOM ANCUMMNINHBI COCTOUT B OOPMMPOBaHUN
Yy CTYOEHTOB 9KOHOMUYECKOro MbllWEHNS, MOHUMAHWSA B3aMMO3aBUCUMOCTU U
B3aMO0OYCNOBNEHHOCTU COLIMaNbHO-3KOHOMMYECKUX NPOLIECCOB U siBNeHWiA. B ocHoBe kypca -
MaTeMaTUYeCKUin MHCTPYMEHTapUii, NO3BONAIOWMA paspaboTaTb METOLONOMMIO NPOrHO3MPOBaHMS
pasBUTUSA COLMaNbHO-9KOHOMMYECKNX ABMEHUIA HA OCHOBE COYeTaHMUs CUCTEMHOrO U CUTyaLMOHHOIO
nogxona. YHMBepCanbHOCTb UCCNedyeMbiXx METOL0B MPOrHO3MPOBaHNS OaeT BO3MOXHOCTb UX
NPUMeHeHns Onsa aHanmsa cutyauuni Kak Ha ypoBHe HaunoHanbHOM 3KOHOMUKM COBPEMEHHOW
Poccun, Tak n Ha ypoBHE MNUPOBOI SKOHOMUKHN B LLEJIOM.

2. MecTO AMCUMUNNUHBI B CTPYKTYype OCHOBHOM 06pa3oBaTtefibHOM NPOrpammbl BbICLLETO
npocpeccuoHanbLHOro o6pasoBaHus

HaHHas yyebHas aucuunnnHa BkntodeHa B pasgen " 51.6.17 ducumnnuHbl (Mogynn)" OCHOBHOW
obpaszoBartenbHoi nporpamMmbl 38.03.01 SkoHOMMKA 1 OTHOCUTCS K 6a30BOIA
(obwenpodpeccmnoHanbHom) yactu. OcBamBaeTcs Ha 4 kypce, 8 ceMecTp.

Kypc 'MakpoakoHOMUYECKOoe nnaHnpoBaHe 1 NPOrHo3MpoBaHne' oceBanBaeTcs CTyaeHTamn nocne
MNPOXOXAEHUS AUCUMNANH "OKOHOMMYeckas Teopus’, 'MukpoakoHomumka', 'MakpoakoHOMUKKA', YTO
3aknagpiBaeT 6a30By0 MOArOTOBKY, HEOOXOAMMYIO A1 MOHUMAHNS CYLWHOCTU
coumanbHO-9KOHOMUYECKNX SBNEHUIA, U "OKOHOMETPUKI', 'CTaTtucTmkun', 0OpPMMUPYIOLLMX OCHOBbI
mMareMaTnyeckmnx HaBblkOB NPW MOCTPOEHUN NPOrHO3HbIX MOAEeNen passuTus
counanbHO-3KOHOMNYECKNX SBIEHWIA 1 npoueccoB. JducumnnmHa HaxoouMTCs B HepaspbiBHON
NOrNYECKOl 1 coepXaTelbHO-MeTOANYECKO CBS3M Kak ¢ 6a30BbIMN 9KOHOMUYECKMMY
ancumnnuHamm, tak n cneukypcamu. Kypc 'MakpoakoHOMU4eckoe nnaHmposaHue u
NPOrHo3vpoBaHne' 3akpenngaeT 3HaHNA CTyOeHTOB B UCCNenoBaHUM CounanbHO-3KOHOMNYECKMX
SIBNEHMWIA 1 NPOLLECCOB, MONTy4EHHbIX B pamMkax 6a30BbIX 3KOHOMUYECKUX KYPCOB, MyTEM
POPMMpPOBAHMS NPAKTUHECKNX HABBIKOB MO pa3paboTke NPOrHO30B Pa3BUTMS SIBNEHWI C MOMOLLbIO
9KOHOMETPUYECKMX U CTaTUCTUYeCKnX metonos. Kypc no3BonsieT 3akpenutb Te0peTnyeckme 3HaHus
CTYLAEHTOB O NPUYNHHO-CNEACTBEHHbIX CBA3AX MeXy coLnanbHO-9KOHOMUYECKUMU SABNEHNAMN B
pamkax aHanusa otaenbHblX CUTyaunin 4eACTBUTENbHOCTN.

OcBoeHVe OaHHO AUCUMNANHBI HEObX0aMMO Ons nocnenyruwero N3y4eHnsa Takmx aucunniinH, Kak:

- '"MupoBasi 3KOHOMUKA 1 MeXAyHapPOdHble SKOHOMUYECKNE OTHOWEHNS' - HA OCHOBE OCBOEHMS
METOLMKMN NPOrHO3MPOBaHNSA Pa3BUTMS SBNEHWIA CTyaeHT ByneT cnocobeH NpoBOANTbL KOMMNEKCHBIIA
aHanun3 HanpaeneHui 1 NyTein PasBUTUSI MUPOBOIA 3KOHOMUKW B LIENIOM U €€ OTAEeSbHbIX PEMMOHOB;

- '|/|HCTI/ITyLI,I/IOHaﬂbHa$| 9KOHOMMKKA' - ONa uccnenoBaHNs CTaHOBNEHNUS MHCTUTYTOB BO BPEMEHU, UX
B3aMMOCBA3N N B3aMMO3aBUCMMOCTK C OpyrmMmm counanbHO-3KOHOMNYECKUMUN NHCTUTYTAMN,
nepcnekTne CTaHOBNEHUNA MHCTUTYTOB prHO‘-IHOVI 3KOHOMUKN B COBpeMeHHOIZ Poccuw.

'MakpOaKOHOMMYECKOE MNAHNPOBAHME U NPOrHO3UPOBAHME', UMES OCHOBHOW LIENbIO Hay4YnTb
CTYOEHTOB MbICIUTb 9KOHOMUYECKN, MPOBOANTb UCCNEN0BAHNS SKOHOMMUYECKMX SBNEHWUIA, BbISBNSATb
3aKOHOMEPHOCTW, YCTaHABNMBATb KOPPENALMIO MeXdy OTOeNbHbIMU SBNeHNsMU, 060CHOBaTb CBOKO
TOYKY 3PEHNS, MPOBEPATb JOCTOBEPHOCTL BbIBOAOB UCCEN0BAHMS, NPUHMMATL PELIEHNS, SBNSETCA
BCMOMOraTenbHOM 1 XenartenbHon Ans Nocneayowero 0CBOEHNS AUCUUNINH NPOeCCnoHanbLHOro
umkna OOIM.
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3. KomneteHuuu obyuarowierocs, hopMmpyemble B pe3ynbTate 0CBOEHUS AUCLUMIUHDI
/mopyns

B pes3ynbTarte 0CBOEHUSA OUCLUMINHBI POPMUPYIOTCS Ccneayowme KOMNeTeHLUNN:

PacwmdcpoBka
Wincpp komneteHuyu npunobpeTaeMon KoMNeTeHLUN
OK-7
(0blWeKynbTypHbIe roTOB K KOoonepaumm ¢ konneramu, paboTe B KONNEKTMBE
KOMreTeHuunn)
OlK-2 CNocoBHOCTbIO OocyLecTBNsATL cbop, aHanm3 n 0bpaboTky
(NpogpeccuoHanbHble OaHHbIX, HEOOXOAMMbIX N5 PELEHNS MPOECCUOHANbHBIX
KOoMMeTeHuunn) 3a0ay;
OnK-3 CMoCOBHOCTLIO BbIOPaTh MHCTPYMEHTaNbHbIE CpeacTsa ans
TK SKOHOMUYECKMX OaHHbIX B COOTBETCTBUM
(MpodbeccroHanbHbe 06paboTky aKOHOMUHECKMX fa COOTBETCTBUW C
KOMMETEHLIMM) MOCTaBNEHHON 3aJayeil, NpoaHanuampoBaTb pesynbraTtbl
pacyeToB U 060CHOBATb MONYYEHHbIE BbIBOAbI;
AK-1 crnocobeH cobpatb M NPoaHaNNM3NPOBaTb MCXOL4HbIE AAHHbIE,
H
(Pobeconoramesise | mokacaTonen. XapaKTepHayiOWX
KOMNeTeHLmm) > Xap pusy

LEeSTENbHOCTb XO35MCTBYOWMX CyObEKTOB;

cnocobeH aHann3npoBaTb U MHTEPNPETUPOBATb PUHAHCOBYIO,
MK-7 ByxranTepckyto 1 NHy0 MHpOpMaLUUio, CooepXaLlytocs B
(NMpodheccmoHanbHble OTYETHOCTU NPEeANPUSATIIA Pa3nnyHbIX OPM COBCTBEHHOCTH,
KOMMNeTeHUunm) opraHusauuii, BeOMCTB 1 UCMONb30BaTh MONYy4YEHHbIE
CBEOEHUS Ons NPUHATUS YyNPaBNEHYECKUX PELLEHWIA;

crnocobeH aHann3npoBaTb U MHTEPNPETUPOBaTb AAHHbIE
K-8 OTEYECTBEHHO 1 3apybexXHOM CTaTUCTUKN O
(npodbeccmoHanbHble coumnanbHO-9KOHOMNYECKMX Npoueccax n SBNEHNSX, BbIIBNATb
KoMMneTeHuunn) TEHOEHUMN N3MEHEHUNS COLMANbHO-9KOHOMMNYECKNX
nokasarenewu;

B pesynbtaTe 0CBOEHUS OUCUMUMANHBI CTYOEHT:
1. DONXEeH 3HaThb:
- CYIHOCTb, BUAbl 1 0COBEHHOCTN MAKPO3KOHOMMUYECKMX NPOrHO30B;

2. DONIXEH yMeTb:

- NMPOrHO3MPOBAaTb HA OCHOBE CTAHAAPTHbIX TEOPETUYECKUX U SKOHOMETPUYECKNX MOAENEN
noBeAeHNe 9KOHOMNYECKMX areHToB, Pa3BUTE 9KOHOMUYECKNX NMPOLECCOB U ABNEHWIA, Ha
MakKpOYypPOBHE;

- aHanNM3MpoBaTb BO B3aMMOCBSI3M 3KOHOMUYECKUNE SIBNIEHNS, NPOLECChl M MHCTUTYTbI Ha
MakpOYPOBHE;
- paspabatbiBaTb NPOEKTbI B CEPE 9KOHOMMKM M BU3Heca Ha OCHOBE COCTaB/IEHMS NPOrHO30B;

3. 0ONXEeH BnageThb:

- COBpEMEHHbIMI MEeTOOMKaMIN pacHeTa U aHanm3a counanbHO-3KOHOMNYECKNX nokasarenemn,
XapakKTepun3yrwnx sKOHOMN4YeCkmne npoueccobl N ABneHnsa Ha MUKpPO- N MakKpOypOoOBHE,

4. nONXeH OEeMOHCTPMPOBaTb CMNOCOOHOCTb M FTOTOBHOCTb:

- dHa/In3npoBaTb counalibHO-3HaA4NMble I'Ip06ﬂeMbI M npouecchol, npomncxoasumne B 06|.IJ,eCTBe, "
NPOrH03npoBsaTb BO3MOXHOE UX pa3BuUTnE B 6ynyu1eM;
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- ICNOJIb30BaATb TEOpEeTUYEeCKMne 3HaHnA 1N NpakTnyeckmne HaBblKK O pa3pa60TK|/| NPOrH0308B
pa3sntnga counanbHO-39KOHOMNYECKNX SBNIEHNN Ha MakKpoypoOBHe.

4. CTpyKTypa u conepxaHve oUCLUNAUHBLI/ MOoayns
Obwas TpynoeMKoCTb AMCLMMNANHBI COCTaBNSIET 4 3a4eTHbIX(ble) eanHuu(bl) 144 yaca(os).
dopma NPOMEXYTOYHOrO KOHTPONSA AUCLMMANHBI 9K3aMeH B 8 cemecTpe.

CyMmMapHOo no ancumnanHe MOXHO nony4ntb 100 6annos, n3 HMX Tekywas paboTa oueHnaetcs B 50
6anno., ntorosas oopma KoHTpons - B 50 6annos. MMHMManbHoe KONMYECTBO ANS AOMyCcKa K 3a4eTy
28 6annos.

86 6annos 1 bonee - "oTANYHO" (OTN.);

71-85 6annos - "xopouwo" (Xxop.);

55-70 6annos - "ynoBneTBOpUTENBHO" (YAO0B.);

54 6anna n MeHee - "HeyLOBNETBOPUTENBHO" (Heyn.).

4.1 CTpyKTypa u conepxaHue ayauTopHon paboTbl Mo AucUUNIMHe/ MOLYIO
TeMaTnyeckuii NnaH GUCLUNNHbLI/MOAYNS

Buabl v yachbl
Pasgen ayauTopHou paboTbl,
Henens MX TPYA0EMKOCTb Tekywue copmbl
N 'uuﬁr""""Hb” CeMeCTpcemecrpa (B yacax) KOHTpOnsi
onyns
MpakTuyecknellaboparopHbie
3aHATUA pabotbi

Nekuunn

Tema 1. BBepoeHue B
MakpO3KOHOMUYECKOoEe
1.
nnaHMpoBaHue n 8 1 2 2 0
NPOrHo3npoBaHue.

Tema 2. IHCTpYMEHTHI
MakpO3KOHOMNYECKOro

nnaHMpoBaHns n 8 2 2 2 0
NPOrHO3MpPOBaHUS.

Tema 3. Paspabotka
nporHo3a Ha oCHoBe
3. [nocTpoeHns Mooenu 8 3,4 4 4 0
MHOXECTBEHHOM

NINHENHON perpeccumn.

Tema 4. OueHka NMnucbMeHHoe
KayecTBa 8 5 5 5 0 nomaliHee
MakpO3KOHOMUYECKOro 3apjaHue
nporHo3aa.

Tema 5. [NporHosHble
MOLENN ONS BPEMEHHbIX

5. ps00B: obwas 8 6 2 2 0

XapakTepucTuka.

Tema 6. Mogenu

6. |[ARIMA: cywHoCTb, 8 7 2 2 0

BMObI.

lMncbMeHHoe
Tema 7. [NocTtpoeHne nomatuiHee
7. momenun ARIMA. 8 8 2 2 0 3agaHune
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Buabl 1 yacbl
Pasgen ayauTopHOM paboThbl,
Henens MX TPy A0EMKOCTb Tekywume copmbl
N 'uuﬁr""""Hb” CeMeCTpcemecrpa (B yacax) KOHTpOnsi
oayns
MpakTnyecknellaboparopHbie
3aHATUSA pabotbi

Nekuunn

Tema 8. MHoromepHble
8. [MoOenv BpeMeHHbIX 8 9 2 2 0
pPSAOOB.

NncbmeHHoe
oomauiHee
3agaHue

Tema 9. Mogenu
9. [HecTaunoHapHbIX 8 10 2 2 0
BPEMEHHbIX PAO0B.

Tema 10. Monenu
BEKTOPHOW

10. aBToperpeccun npu 8 1 2 2 0

pa3paboTke NPOrHo30B.

Tema 11. AnropuTtm
pa3paboTku
11.|MakpO3KOHOMNYECKOro 8 12 2 2 0
NnporHo3a Ha OCHOBe
VAR mopenern.

Tema 12. OueHka KoHTponbHas
12.[kayectBa VAR 8 13 2 2 0 paboTta
mogenen.

Tema 13. nobanbHble
13.|MaKkposkoHoMU4eckme 8 14 2 2 0
NPOrHO3bI.

Tema 14. lporHos
coumanbHO-3KOHOMNYECKOro
passutnsa Poccun Ha MpeseHTaums
14. CpenHecpOo4Hyto 1 8 15 2 2 0
DONrOCPOYHYHO
nepcrnexkTmey.

Tema 15. CoBpeMeHHble
mMeToabl pa3paboTkm
MaKpO3KOHOMNYECKUNX
NMPOrHO30B Y MNJIaHOB C
NCcrnonb3oBaHNeEM
NHPOPMAaLIMOHHBIX
TEXHOMOrUM.

NuncbmeHHoe
gomauiHee
3agaHue

Huckyccus

15.

Tema 16.
16.|MHomnkaTnBHoe 8 17 2 2 0
nnaHMpoBaHue.

Tema 17. OcobeHHOCTU
MOCTPOEHNS MPOrHO30B KoHTponbHas
17.|oToenbHbIX 8 18 2 2 0 paboTta
MaKpPO3KOHOMUNYECKMX
rokasarenem.

Tema . UTorosas 9K3aMeH
doopma KOHTpons 8 0 0 0

Ntoro 36 36 0

4.2 CopepxaHue ANCLUUMIUHDI
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Tema 1. BBepeHne B Makpo3KOHOMUYECKOe MIaHupoBaHMe U NPOrHo3mpoBaHue.
JIeKLMOHHOe 3aHsiTne (2 4aca(oB)):

Mpupona nporHo3da v nnaHa. MNoHatra "nporHos”, "nnaH", X COOTHOWEHNE C MOHATUAMM
"npensugeHne”, "npenckasanue”, "npegykasaHue”, "uenenonaraHue”, "nporpamMmMmmpoBaHue”,
"npoekTnpoBaHme”. CoagepxaHne NnpoLeccoB NPOrHO3MPOBaHNS 1 NnaHnpoBaHns. Baanmoceaab
nporHo3a 1 nnaHa. CywHOCTb MakpO3KOHOMUYECKOro NPOrHo3a B WMPOKOM U Y3KOM MOHUMAHUN.
Cneundprka MakpO3KOHOMUYECKOrO MPOrHO3MPOBaHUS. DdpdekTbl 1 MPUYMHBI OWNOOK B
MaKpO3KOHOMNYECKOM MPOrHO3NPOBAHUKN M NnaHMpoBaHun. MNpuHUMNbI MAKPO3KOHOMNYECKOrO

MPOrHO3UPOBAHNS 1 NIAHNUPOBAHUSI.
npakTunyeckoe saHsitne (2 4aca(os)):

B3anmocBA3n 1 B3aMmMo3aBnCMMOCTU Mexay nepemMeHHbIMn. [prmMepsbl "NnoXHOR" perpeccum.
AkTyanusaums HasbikoB paboTbl B nporpamme Excel Microsoft Office. Mpumepsbl "6bICTPbIX"
MPOrHO30B Ha OCHOBE MOCTPOEHNS TpeHaa.

Tema 2. UHCTPYMEHTbl MaKpO3KOHOMUYECKOro NMIaHNMPOBaHUS U NMPOrHO3MpPOBaHUS.
JNleKLLMOHHOe 3aHsiTue (2 4aca(os)):

["padpunkun kak nepBoHavYanbHbIA 3TaMN NOCTPOeHUs Mmodenen. OnucaTenbHasa cTatucTuka oans
OOHOMEPHbIX N MHOFOMEpPHbIX Moaenei. MNpocTble MeTOAbI NPOrHO3MPOBAHNSA: UHTYUTUBHbIN
NPOrHO3, MPOrHO3 Ha OCHOBE cpeaHero. MoaroToBka AaHHbIX. YYeT CE30HHbIX KonebaHuiA.
MocTpoeHune TpeHa-Ce30HHbIX Moaenen. AgAMTNBHAA N MyNbTUNANKATMBHASA MOLeNb. Y4yeTt
nHpnaunn.

npakTnyeckoe 3aHsitne (2 4aca(os)):

[MocTpoeHue TpeHa-ce3oHHOM Mogenu B nporpamme Excel Microsoft Office. AgpamtusHas n
MyNbTUNIMKATMBHASA MOOENb.

Tema 3. PaspaboTka NnporHo3a Ha 0OCHOBE NOCTPOEHUs1 MOAENN MHOXECTBEHHON IMHEWHON
perpeccum.

neKkumnoHHoe 3aHsitne (4 yaca(os)):

lMoHATME un cylWwHOCTb NapHom perpeccuun. Knaccuyeckas Monenb MHOXECTBEHHOW NUHENHOM
perpeccuu. [1peanocbinkn Knaccmyeckom Moaeny MHOXECTBEHHOW IMHeNnHOW perpeccumn. Teopema
"aycca-Mapkosa. [NpoBepka koppensaunm mexay dpakropamu. TecTuposaHne 3Ha4MMocTu
KOa(h(puLUMEHTOB perpeccumn. TecTupoBaHme 3Ha4MMOCTK ypaBHeHUs perpeccun. Cneundpukaums

mogenun. Tect Pamces. I'IpOBepKa Ha OTCYTCTBNE MYNbTUKONNTNHEAPHOCTN. TecT Ha OTCyTCTBUE
retepockenacTn4HoOCTHN.

npakTudeckoe 3aHsitne (4 yaca(os)):

MocTpoeHune Mooenv MHOXEeCTBEHHOW NMHENHOW perpeccum B nporpamme Excel Microsoft Office n
Gretl.

Tema 4. OueHka KayecTBa MaKpO3KOHOMUYECKOro NPOrHo3a.
JNleKLMoHHoe 3aHsiTne (2 4yaca(os)):

[Mpypona v NpUYNHBI HU3KOro Ka4yecTBa MakpO3KOHOMUYECKUX NPOrHO30B. HeornpeneneHHoCTb 1 ee
BIUSIHWE HA NPOrHO3HY0 MoAaenb. MNMpumMepbl ownbok Npu NocTpoeHnn Moaenei. Pacyet ownbok B
NPOrHO3HbIX Modensax. [Npumepbl cpaBHEHNS NPOrHO3HbIX Moaenein. VIHgpopmaunoHHble KpuTepum
Wsapua n Akavke. KoaghdomumneHT netepmmHaLmm.

npaktnyeckoe 3aHsitne (2 4aca(os)):

CpaBHeHne NporHo3HbiXx Moaenei Ha oOCHoBe pacyeTa owunbok B nporpammax Excel Microsoft Office
n Gretl.

Tema 5. NMporHo3Hble MoAenu Ojsi BPeMEHHbIX pAaoB: obLLaa xapakTepucTyka.

NeKUuMoHHoe 3aHsiTne (2 yaca(os)):

[MoHsATUE 1 CyWHOCTb BPEMEHHOro paaa. MooenmposaHue BpeMEHHbIX PSO0B. TepMUHONOMMS.
INarosbii onepaTtop. CTaumoHapHOCTb BpeMeHHOoro psaaa. CtaumMoHapHOCTb BPEMEHHOMO paaa.
Cnabas cTaumoHapHOCTb BpeMeHHOoro psiaa. CtaumoHapHble psaabl: aBTOKOPPENSILIMOHHASNA
PyHKLNS.

npakTudeckoe 3aHsitne (2 yaca(os)):
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OLHOMepHble MOOENN BPEMEHHbIX pAa0B. [10CTpoeHre rpadhnkoB, aBTOKOPPENALMOHHBIX PYHKLIMIA
B nporpammax Excel Microsoft Office n Gretl.

Tema 6. Monenu ARIMA: cywHoCTb, BUAbI.
NeKLuMoHHoe 3aHsiThe (2 yaca(os)):

OnHoMepHble Mogenu BpeMeHHbIX psaaos. [Npouecc asToperpeccum 1-ro nopsagka. lNMpouecc

asToperpeccuu nopsaka p. Npouecc ckonbaswero cpenHero 1-ro nopsaka. Npouecc ckonb3siwero
cpenHero nopsiaka g. Mpouecc ARMA(p, q). CnyyaiiHoe 6nyxaaHue. MNopsnok MHTErpupoBaHHOCTY
BpeMeHHoro psiaa. Mpouecc ARIMA(p, d, q). MporHoauposaHue B pamkax Mogen ARIMA(p, d, q)ll.

npakTnyeckoe 3aHsitne (2 4aca(os)):

OnHoMepHble Mogenn BpeMeHHbIX psaos B nporpammax Excel Microsoft Office u Gretl.
Tema 7. NMoctpoeHue moaenu ARIMA.

JNIeKLMOHHOe 3aHsiTne (2 4aca(oB)):

TecTtuposaHue ctaumoHapHoctn ana AR(1). Tect Oukn-®dynnepa. Tect KPSS. Metononorns bokca
? I>xeHkuHca.

npakTnyeckoe 3aHsitne (2 4aca(os)):

TectnposaHue ctaunoHapHocty ana AR(1). Tect Ouku-dynnepa. Tect KPSS. Metononorus bokca
? IxeHkunHca B nporpamme Gretl.

Tema 8. MHOromepHble MOENN BPEMEHHbIX PSA0B.
JNeKLMoHHoe 3aHsiTne (2 4yaca(oB)):

Mogenb pacnpeneneHHbIx naros. ABTOperpeccnoHHas Moaesnb pacnpeneneHHbix naros. Tect
["penHxepa. AsToKkOppenaumns.

npaktnyeckoe 3aHsitne (2 4aca(os)):

Tect NpenHxepa. AsTokoppensaums: aHanma B nporpamme Gretl.
Tema 9. Moaenu HecTauMOHapHbIX BpeMeHHbIX psifoB.
neKuMnoHHoe 3aHsiTne (2 yaca(os)):

HecTtaunoHapHble BpeMeHHble psabl. TecTupoBaHue KomHTerpauun. Mogenb Koppekunm owmnbok.
ARCH, GARCH mogenw.

npaKkTudeckoe 3aHsitne (2 yaca(os)):

TecTnposaHue kouHTerpaumm B nporpamme Gretl.

Tema 10. Moaoenvu BeKTOpPHOM aBTOpErpeccumn npum pa3paboTke NPOrHo30B.
JIeKLMOHHOe 3aHsiTne (2 4aca(oB)):

CylWHOCTb BEKTOPHOI aBToperpeccuu. icrnonb3oBaHme BEKTOPHO aBTOPErPeccum npu nocTpoeHun
MPOrHO30B U CTPYKTYPHOro aHannaa. OCHOBHAsi TEPMUHOMOTUSI.

npaktnyeckoe 3aHsitne (2 4aca(os)):

Moctpoenne VAR monenei B nporpamme Gretl.

Tema 11. Anroputm pa3paboTku MaKpO3KOHOMNYECKOro NporHo3a Ha ocHose VAR mopenen.
JNleKLLMOHHOe 3aHsiTue (2 4aca(os)):

AnropuTt™ paspaboTkn MakpoaKOHOMMYECKOro nporHo3a Ha ocHoee VAR moaeneii. Cneuundpunkaums
n oueHka VAR mogenen. VAR mogenu 1-ro nopsaka. CtaumoHapHocTb VAR monenen.
OnpegneneHve nopsaka nara.

npakTnyeckoe 3aHsitne (2 4aca(os)):

Moctpoenne VAR monenei B nporpamme Gretl.

Tema 12. OueHka kayectsa VAR mopnenen.

JNIeKLMOHHOe 3aHsiTue (2 4yaca(oB)):

Kputepun kavectsa VAR mogenein. iHdbopmaunoHHbie kputepun. CpaBHeHue monenein VAR.
npaKkTudeckoe 3aHsitne (2 yaca(os)):

CpasHerune mogenein VAR B nporpamme Gretl.

Tema 13. Mnob6anbHble MaKPO3KOHOMUYECKUE NPOrHO3bl.

JNleKuMoHHoe 3aHsiTne (2 4yaca(oB)):
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Pumckuid kny6 1 ero ponb B NPorHo3uposaHum byayuero. MporHos: 2052 .Penpxepca.
MnobanbHblil 9KOHOMUYECKMIA NPOrHO3 0T BcemupHoro BaHka.

npakTnyeckoe 3aHsitne (2 4aca(os)):

AHanna nepcrnekTMB pasBUTUS MMPOBOro coobwecTsa B fOTOCPOYHOM nepcnekTuee. MobanbHble
npobnemMbl COBPEMEHHOCTM U NX YHET NPU NPOrHO3MpPOBaHUN By aylWero n B MakpoO3KOHOMMYECKOM
nNaHNpoBaHMM. TEXHONOrMYECKas CUHIYNSIPHOCTD.

Tema 14. lMporHo3 coumnanbHO-3KOHOMUYECKOro pa3snutus Poccumu Ha cpegHeCPOYHYIO U
DONITOCPOYHYIO NEepPCreKTUBY.

JNeKuMoHHoe 3aHsiTne (2 4yaca(os)):

[MporHo3 coumanbHOro 9KOHOMUYECKOro pa3suTua Poccum Ha cpefHeCpOYHYIO NepcrnexkTusy,
pa3paboTaHHbIi MMHUCTEPCTBOM 9KOHOMMYECKOro pa3sutns Poccuiickoin denepaunn. MporHoa
pasBuTns aKoHOMUKKM Poccun BecemmpHoro barka. MNporHoabl passutns Poccun Boicwen Wwkonbl
SKOHOMUKWN.

npakTnyeckoe 3aHsitne (2 4aca(os)):
AHanns guHamunkm pasBuUTUS OTOENbHbIX OTpacnen 3KOHOMUKU 1 coumnanbHOM cdpepbl B Poccun.

Tema 15. COBpeMeHHbIe MeTo4bl pa3p360TKM MaKpO3KOHOMUYECKHUX NPOrHo30B8 U nNnaHoB C
ncnosib3oBaHUEeM MHPOPMaLMOHHbIX TEXHOMOIMUN.

JIeKLMOHHOe 3aHsiTue (2 4aca(oB)):

dopmanusosaHHble MeToabl. MeTog akcTpanonsuun. NMNporHoamposaHne No aHanoruu.
Mopdbonorudecknin aHanna. [apameTpmyeckoe (MaTemMaTn4eckoe) MogennmpoBaHune.
NcTopurko-normnyeckuin aHanna. CTpykTypHOE NporHo3mposaHue. MeTtoabl 9KCnepTHbIX OLLEHOK.
MeTtonbl NPOrHO3HbIX cueHapues. KoMnnekcHble METOA4bl MAKPO3KOHOMUYECKOro NIaHMpPoBaHNs n
nporHo3vposaHus. dopcarnt. [opoxHasa kapTa npu NOCTPOEHUM NPOrHO30B U CTPaTErnyeckom
NnaHMpoBaHNN.

npakTnyeckoe 3aHsitne (2 4aca(os)):

Vicnonb3oBaHue WHJOOPMaLIMOHHBIX TEXHON0rnmn npu pa3pa60TKe NPOrHOo30B 1 MNM/JIaHOB Ha
MaKpoOypOBHe: 0OCTONHCTBA, HEOOCTAaTKW.

Tema 16. UHauKaTMBHOE NNaHUpoBaHue.
JNeKLMoHHoe 3aHsiTne (2 4aca(oB)):

VHovkatueHOE NnaHupoBaHue: Nnpmpoaa, CywHocTb. Cnuctema MakposKOHOMUYECKOro
NNaHUPOBAHMS 1 NPOrHO3NPOBaHMS 3apybexHbIx cTpaH: onsATt AnoHunn, CLWA, Mepmanun, @paHuun.
OcobeHHOCTN pa3paboTkn NHAMKATUBHBIX NIAHOB B COBPEMEHHO POCCUINCKO 3KOHOMMKE.

npakTnyeckoe 3aHsitne (2 4aca(os)):
NHovkaTtneHoe nnaHmpoBaHue B Poccum n 3apybexHblx CTpaHax: CpaBHUTENbHASA XxapakTepucTuka.

Tema 17. OCO6EHHOCTU NOCTPOEHUSA NPOrHO30B OTAE/IbHbIX MaKPO3KOHOMUYECKUX
nokKasarenem.

NeKuMnoHHoe 3aHsiThe (2 yaca(os)):

MocTpoeHne NnporHo3oB anHamuky BBI, nHgonaumm, obmeHHoro kypca. Cneuundprka paspaboTku
MPOrHO30B OTAEebHbIX NoKa3artenen passnTus SKOHOMUKK. Y4eT B3aumM0o3aB1CUMOCTH
HaLMOHabHbIX 9KOHOMUK.

npaKkTudeckoe 3aHsitne (2 yaca(os)):
[MocTpoeHme NporHo3a AMHaMUKK OTAENbHOrO MakpO3KOHOMUYECKOro nokasaTens.

4.3 CTpyKTypa 1 copepXxaHume caMOCTOSATE/IbHOM paboTbl AUCLMMINHBI (MOLYNSA)

Buabi
N Paspen Cemecrp| HeAmens | camoctosensHoit [TpyaoemkocTs g;‘m’:‘;:)‘;?:;ggg;
OvcumnnmHbl cemecTpa pa6oTbi (B yacax) haboTa
CTYDEeHTOB
Tema 4. OueHka
4. [xavecTsa
MaKpPO3KOHOMMNYECKOr0
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NporHo3aa.
noaroToBka NMUCbMEHHOoEe
8 5 JomallHero 6 JomallHee
3a0aHus 3apaHne
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Buabl
N Paspen Cemect Hepens | camocTosiTensHon [TpyAo0eMKOCTb g;?ﬂg:;:?:;gﬂg;
AducumnnuHbl pcemecrpa paborthbl (B yacax) 260TbI
CTYyAOEeHTOB P
noAroToBka NUCbMeHHoe
Tema 7. lNocTpoeHn
7. Mg,ﬂ,gnl/l AI%?M?AOG © 8 8 |momalwwHero 6 JomallHee
' 3agaHug 3apaHue
Tema 9. Mogoenun noaroToBka NMUCbMEHHOE
9. |HecTaumoHapHbIX 8 10 |oomauwHero 4 JomalluHee
BPEMEHHbIX PALOB. 3agaHnsg 3apaHue
Tema 11. Anroputm
pa3paboTkm MOAroToBKa NMCbMEHHOEe
11.|MaKpo3KOHOMMYECKOrO 8 12 |nomawHero 4 JomallHee
NpPOrHo3a Ha OCHoBe 3apaHug 3apaHue
VAR monenen.
Tema 12. OueHka noaroToBka K
12.|kauectsa VAR 8 13 |koHTponbHOiA 6 K‘;‘ggﬁg”b”a"
Mooenein. pabote P
Tema 13. nobanbHble
13.|MaKkpoakoHOMUMYeCKME 8 14 zag;oggaﬁa 5 2 ANCKyccus
NPOrHO3bI. y
Tema 14. lNporHo3
counanbHO-9KOHOMNYECKOro
assutung Poccum Ha NnoaroToBka K
14.P 1 2 n HTauus
CpelHEeCPOUHYIo 1 8 0 npeseHTauumn peseHTal
[ONrOCPOYHYIO
nepcrnexkTuey.
Tema 17. OcobeHHOCTH
NOCTPOEHNS NPOrHO308B NoAroToBKa K
17.|oTOenbHbIX 8 18  |[KOHTpPOsNIbHOWA 6 Kc;ggr;ganaﬂ
MaKpPO3KOHOMMYECKUX pabote P
nokasarenen.
Wtoro 36

5. O6pa3oBarenbHble TEXHONOMMU, BK/IOYAs MHTEPaKTUBHbIEe hopMbl 06yUYeHus

1. Jlekuus - ocelieHne NpenoaaBaTenemM OCHOBHbIX (PakTOB MO TEME AMCLMMNINHBI, pa3BepHyTas
becepna co cTyaeHTaMm No NPennoXeHHOWM TeMe, OTBETbI HA BOMPOCHI CTYAEHTOB, BO3HMKLWMNE B XO4€
CaMOCTOATENbHOW NOArOTOBKM K NpeacTtasneHHo Teme. Llenb: OcBoeHne TeopeTmyeckoro 6noka no
KYpCY AMCLMMNIUHBI, CTAHOB/IEHME 1 COBEPLLEHCTBOBAHNE KOMMETEHLMIA Y 0ByHatowmxcs.

2. Ouckyccus - npenogasatenb NpeanaraeT yyalmMcsl BMECTE NpoaHann3npoBaTb NPO6AEMHYI0
cuTyaumio ¢ no3nuuii '3a’ u 'mpoTtue'. Llenu: nayyeHne pasHoobpasHblx, HacTo NPOTMBOPEYUBBIX
NoAX040B K UCCNeAoBaHmio Npobnembl, paspabotka KOMMYHUKATUBHbBIX HABbIKOB 1 CNOCOBHOCTEA
(NpenoaHeCcTV CBOK TOUKY 3PEHMS 1 yCAbllwaTb APYryto).

3. Pazbop KOHKpeTHbIX cuTyauuii (keinc-ctaau) - npenogasaTesb npeanaraeTt yqawmumcs
CaMOCTOSATENIbHO pPa3pelnTb CUTYaLno XO39NCTBEHHOM MPaKTUKN, ONMNCAHHYIO B 3aaHWW, B
NMMCbMEHHOM UNN YCTHOM CPopMe (MPUBECTM BO3MOXHbIE BapnaHTbl paspelleHns cutyauun). Llenum:
CTaHOBJIEHVE 1 COBEPLLIEHCTBOBAHNE HEOOXOAUMbBIX KOMMETEHLIMIA Y yHawmxcs, nepenada
Le/IOCTHOro NpeacTaBieHns 0 NPOgPECCMOHaNIbHON AesATeNIbHOCTY, BOCNUTAHNE CUCTEMHOIO
HEeCTaHO4aPTHOrO MbllUNEHUS.
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4. [lenoBas urpa - CTyAeHTaMm npeanaraeTcs BbICTYNUTb B Ka4ecTBe pa3paboTymkoB NporHosa
coumanbHO-aKOHOMUYeckoro pa3suTns Poccum oo 2020 roga ¢ 060CHOBaHMEM MPeanoXeHHbIM
cueHapues. Llenn: pasentune oblekynbTypHbIX KOMAETEHUMER 00y4atoWNXCS, COBEPLIEHCTBOBAHME
HaBblKOB OPaTOPCKOro UCKYCCTBA, Pa3BUTME HABbIKOB KOMaHAHOM paboTbl, aHANUTUYECKOR 1
nccnenosaTeNbCkon OeAaTeNnbHOCTU.

5. PaspaboTka 1 3awmTa npoeKTa - CTyaeHTbl, 00 beANHEHHble B Manble rpynnbl (2-3 Yenoseka)
pa3pabaTbiBaloT NPOrHO3 U NNaH PeleHnst akTyanbHo AN1s COBPEMEHHOW 3KOHOMUKIM OTAENbHO
CTpaHbl coLManbHO-9KOHOMMYECKO Npobnemsl. Llenn: 3akpenneHne npakTM4eckmx HaBbIKOB Mo
paspaboTke NpoekToB, cbopy 1 06paboTke MHGOPMALMK, MPOBEAEHMIO PACYETOB, MOCTPOEHUIO
MoJieneii, 060CHOBaHWIO NONMyYEeHHbIX Pe3yNbTaToB; Pa3BUTUE TMYHOCTHbBIX KAYECTB, HABLIKOB
paboTe B KOMaHOe; Pa3BMTE HABLIKOB NPE3eHTaLMMN 1 3alUMTbI NONYYEHHbIX Pe3yNbTaToB.

6. OLeHOYHble CpeacTBa ANs TEKYLLLEro KOHTPONS ycneBaeMoCcTh, MPOMeXYTOYHOW
aTTecrauum rno MToramMm OCBOEeHUsi AUCLUIMINHDBI U y4eOHO-MeToauyeckoe obecneyeHune
camocTosiTeNIbHOM paboThbl CTYAEHTOB

Tema 1. BBepeHne B MakpoO3KOHOMUYECKOE NIaHUpOBaHWE U NPOrHO3MpPOBaHMe.
Tema 2. UHCTPYMEHTbI MaKpO3KOHOMUYECKOro NTAaHUPOBaHUS U NPOrHO3MPOBaHUS.

Tema 3. Pa3pabotka NnporHo3a Ha OCHOBE NOCTPOEHUSI MOOENIU MHOXECTBEHHOWN NIMHEVNHON
perpeccun.

Tema 4. OueHka Ka4yeCcTBa MaKpO3KOHOMMYECKOro NMporHo3a.
NMCbMEHHOE AoMallHee 3ajaHne , NpUMepHbIe BONPOCHI:

lMncbMeHHoe nomawHee 3agaHe €1 ?MakpoaKoHOMMYECKOe NnaHMpoBaHne 1 NPOrHo3vpoBaHne?
Bapnamosa l0.A. VictouHunk: Kaptaes ®. SkoHoMeTpuka. 3agaHne 1. [laHHble:
http://wps.aw.com/aw_stock ie 3/178/45691/11696965.cw/index.html Bam notpebytotcs doainbl: 1)
TeachingRatings Data (Excel Dataset); 2) TeachingRatings_Description. (a) OueHunTte perpeccuto
nepemeHHon Course_eval no nepemeHHon Beauty. (a1) 3annwuTe oLueHEHHOE ypaBHEHNE
perpeccuu, ykasas KO3MULNEHT aeTepMuHaumm 1 (B ckobkax nog COOTBETCTBYIOWMMN OLEHKAMU
KO9hPULMEHTOB) CTaHAAPTHbIE OWMNOKM OLeHOK. [MoCTpoiTe anarpamMmy paccesHus C NMMHNENR
perpeccuun. (a2) SBnsetcsa nu KoadhUUNEHT Npu nepeMeHHon Beauty ctatuctnyeckn aHa4ymmbiM? B
cny4ae NonoXMTeNnbHOro OTBETA AanTe codepXaTenbHyo MHTepnpeTauunio ans aToro
KoagpgomumeHTa. (a3) MNocTporte 95-NPOLUEHTHbIN JOBEPUTENbHbBIN UHTEPBAN ANS KosduumneHta
npu nepemeHHon Beauty.

Tema 5. MporHo3Hbie Moaenu Ansi BpeMeHHbIX pSAO0B: o6LLas XxapakTepucTuka.
Tema 6. Mogenu ARIMA: cywHOCTb, BUAbI.

Tema 7. NocTtpoeHne monenu ARIMA.

MMCbMEHHOE foMallHee 3aaHune , MpYMepHble BOMPOCHI:

lMvcbMeHHoe gomaluHee 3anaHne €2 ?MakposKoHOMUYecKoe NnaHnpoBaHe 1 NPOrHo3nposaHue?
Bapnamosa lO.A. 3anaHue 1. Ha ocHoBe npeanoXeHHbIX faHHbIX MOCTPOMTE NPOrHO3 NHPNALUUN Ha
3 nepvopna Bnepen, ucnonbdys mogens ARIMA. O6ocHyiiTe Bbibop Mogenn. OueHnTe Ka4ecTBo
momenu. 3anaHve 2. Ha ocHoBe npensioXXeHHbIX AaHHbIX MOCTPOMTE NPOrHo3 nHnAuMn Ha 3
nepuoga srnepemn, UCrnonb3ys MoAENb MHOXECTBEHHOM NUHenHon perpeccun n mogens ARIMA ¢
perpeccopamu. CpaBHUTE NOCTPOEHHbIE NPOrHo3bl. OBOCHYITE BbIGOP Moaenun. OueHnTe Ka4ecTBO
MoLenw.

Tema 8. MHOromepHble Moaeny BpeMeHHbIX PSA0B.
Tema 9. Monenu HecTauMoOHapHbIX BpeMeHHbIX psifoB.
MMCbMEHHOE [OMAaLWHee 3af4aHne , MPYMEPHbIE BOMPOCHI:

lMncbMeHHoe nomawHee 3agaHne €3 ?MakpoaKOHOMMYECKoe NnaHMpoBaHne 1 NPorHo3vpoBaHne?
Bapnamosa l0.A. 3anaHve 1. Ha ocHOBe NpennoXeHHbIX JaHHbIX MPOBEPbTE BPEMEHHbIE PSAabl HA
CTauMoOHapHOCTb 1 KonHTerpauuio. MNposeante tect ['penHxepa. MNocTponte nporHo3 Ha 3 nepuona
Bnepe.L.

Tema 10. Moaoenvu BeKTOpHOM aBTOperpeccumn npu pa3paboTke NPOrHo30B.
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Tema 11. Anroputm pa3paboTkKu MaKpO3KOHOMNYECKOro NporHo3a Ha ocHose VAR mopenen.
NMCbMEHHOE AOMallHee 3ajaHne , NpUMepHbIe BONPOCHI:

lMncbMeHHoe aomalwHee 3agaHne €4 ?MakpoaKOHOMMYECKOe NnaHMpoBaHne 1 NpPorHo3npoBaHne?
Bapnamosa t0.A. 3anaHne 1. Ha ocHOBe NpeanoXeHHbIX AaHHbIX MOCTPOMTE NPOrHo3 Ha 3 nepunoaa
Bnepen ¢ ncnonb3oaHvem moaenu VAR. ObocHyiiTe BbibpaHHyto cneundomkauuo. OueHute
Ka4yeCcTBO MoOenu.

Tema 12. OueHka kayectBa VAR monoenen.
KOHTpONbHas paboTta , NpUMepHbIE BOMPOCHI:

3anaHns KOHTPONbHOM paboTbl €1 No aucumnanHe ?Makpo3KOHOMMYECKOE NNaHMPOBaHUE 1
nporHosnposaHne? Bapnamosa tO.A. BapuaHTt 1. [NocTtpounTb NporHo3 Ha 3 nepuoga snepeg c
NCNONb30BaHNEM TPeH-Ce30HHOoN modenn. OueHNTb Ka4yeCcTBO MOLEeNN, HanucaTb BbiBO4. BapuaHT
2. MoctpounTb NporHo3 Ha 3 nepuona srepen c UCNONb30BaHNEM MOLENN MHOXECTBEHHOWN IMHENHOM
perpeccun: 1) npoBepuTb oakTopbl HA MyNbTUKONINHEAPHOCTb; 2) 060CHOBaTh 0TOOP hakTopOoB; 3)
NPOBEPUTb 3HAYMMOCTb YPaBHEHUS perpeccun; 4) NpoBepuTb NPaBUIbHOCTb cneumdukaumm; 5)
NPOBEPUTb Ha OTCYTCTBME reTepocKefacTU4HOCTU; 6) OLEHUTb Ka4eCTBO MoLeNn; 7) NpoBeCcTr
NHTepnpeTaumio KospPUUNEHTOB; 8) NOCTPOUTb AOBEPUTENbHBIA NHTEPBaN A5 KOdMULNEHTOB B
moLenu; 9) Bbinucatb ypaBHeHue perpeccun; 10) noCTpomTb NPOrHo3 Ha 3 nepuoga srepen, npu
yCNoBMM NOCTOSIHHOIO pocTa (PakToOpoB B MOAENY (3HAYEHU HE3aBUCUMBIX MEPEMEHHbIX) Ha 3%
Kaxnbli nepunoa.

Tema 13. Mo6anbHble MaKPO3KOHOMUYECKNE NPOTrHO3bI.
ANCKYCCUS , MPUMEpPHbIE BONPOCHI:

Lunckyccns Ha Temy "MnobanbHble BbI30BbI MMPOBOI 3KOHOMUKW: MPOrHO3bl 3kcnepToB". Bonpock!
ans obecyxaeHms: 1. CpaBHMTE NPOrHO3bl MO AUHAMWKE MUPOBON 3KOHOMUKMN, pa3paboTaHHbIe
BcemupHom baHkom 3a 3 nocnenHux roga. Kak MeHstoTCa nokasaTtenu B nporHo3de? 2. Cneayet nn
y4MTbIBaATb 3KOIOMMYECKMIA hakTop Npu pa3paboTke Makpo3KOHOMUYECKMX NPOrHo3o8? 3. C kakmmm
BbI30BAMM MOXET CTONKHYTbCS MMPOBasi 3KOHOMUKa B bnnxanwue 40-50 net?

Tema 14. MporHo3 coumnanbHO-3KOHOMUYECKOro pa3sntus Poccum Ha cpegHECPOYHYIO U
DONITOCPOYHYIO NepCrneKTUBY.

npe3eHTauuns , npMMepHble BOMPOChHI:

3apaHue: [oarotoBUTb NPE3eHTauMIO Mo OAHOM N3 HUXE NepedvncneHHblx pasaenos ?lporHosa
coumanbHo-3KoOHOMUYeckoro passutus Poccun Ha 2016 rog? (doann npunaraeTtcs) B Manbix rpynnax
(MakcmmyMm 3 YenoBeka npwu YCnoBuK, Y4To BCe TeMbl pasobpanu): 4. CTpyKTypHas nonutmka:
pasBuTUE OTpacnen 3KOHOMUKM U coumanbHom cagpepbl 81 4.1. Hay4Ho-TexHMYeckas v
WHHOBaUMOHHas cdpepbl 81 4.2. MNpoMbiwneHHOCTb 92 4.3. ArponpoMbIWIEHHbIR KoMnneke 164 4.4.
PbiboxoasiicTBeHHbI komnneke 170 4.5. TpaHcnopT 173 4.6. CesA3b 200 4.7. Toproens
(noTpebutenbckunii poiHok) 208 4.8. OTpacnu coumanbHoi copepbl 216 5. IHCTUTYUMOHaNbHbIe
npeobpa3oBaHns B 3KOHOMUKe 232 6. BHelwHeakoHoMMYeckast nesaTenbHOCTb 253 7.
CouwmanbHO-3KOHOMMYeCcKkoe passuTre cybbekToB Poccuiickoin Pepepaunn 262 TpeboaHus:
MpeseHTauns PowerPoint 10 cnannos, MUHUManNbHbIN WPKUKT TekcTa ? 24pt. OTnpasBuTb HA NOYTY, B
TeMe NncbMa ykasaTb HOMep rpynnbl U Ha3BaHWe pasgena. YCTHbIA Aoknag no npeseHrauumn Ha 3-5
MUHYT C y4actmem BCEX uneHoB rpynnbl.

Tema 15. COBpeMeHHbIe MeTo4bl pa3paGOTKVI MaKpO3KOHOMUYECKHMX NPOrHo30B8 U nNnaHoB C
ncnosib3oBaHUEM MHPOPMaLMOHHbIX TEXHONOIMN.

Tema 16. UHanKaTMBHOE NNaHUpoBaHue.

Tema 17. Oco6eHHOCTU NOCTPOEHUS MPOrHO30B OTAENbHbIX MAaKPO3KOHOMUYECKUX
nokasarenew.

KOHTponbHas paboTta , NpUMepHbIE BONPOCHI:

3anaHns KOHTPONbHOM paboTbl €2 no aucumnanHe ?MakpoaKOHOMMYECKOE NNaHMPOBaHne 1
nporHosnposaHne? Bapnamosa tO.A. BapuaHTt 1. [NocTponTb NporHo3 Ha 3 nepuoga snepen c
NCNONb30BaHNEM MOLENN MHOXECTBEHHOM perpeccun. OLeHUTb Ka4ecTBO MOAENUN, HAanUcaTb BbIBOS.
BapwaHT 2. NocTtpontb NporHo3 Ha 3 nepuoaa snepen ¢ ucnonbaosaHmem mogenn ARIMA. OueHnTb
KayecTBO MoLenu, Hanucartb BbiBoA. BapuaHT 3. [ocTponTtb NporHo3 Ha 3 nepuona enepes
ncnonb3osaHnem mogenn VAR. OueHunTb Ka4ecTBO MoAenu, HanncaTtb BbiBOA,.

Tema . UToroBasi oopma KOHTpOns
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[MpyMepHbIe BONPOCHI K 9K3aMEHY:

Bonpochbl kK 3k3amMeHy nNo agucumnnimHe

"MakpoakoHOMMYEeCcKoe nnaHnpoBaHue 1 NPorHo3nposaHue”

Bapnamosa O.A.

1. Mpupoaa nporHo3a. MNpunynHbl OWMBOK NPOrHO3MPOBaHUS. DdbdoekTbl MPOrHO3MPOBaHMS.
[MpensnoeHne n NPorHo3vpoBaHune.

2. [MporHo3 n nnaH: obwme 4epTbl M 0TAMYMS. CucTEMA NPOrHO3NPOBAHMS U NIAHUPOBAHUS Ha
MaKpOYpPOBHE.

3. IHCTpyMeHTbI MpOrHo3npoBaHms: rpadoukm n onucarenbHas ctatucTumka.

4. MpocTble METOAbI MPOrHO3MPOBAHWSA: LOCTOUHCTBA, HEOOCTATKMN.

5. MoarotoBka OaHHbIX NPY NOCTPOEHWUW NMPOrHO3HON MOLENN.

6. OueHka kadyecTBa NpPorHo3Hoin moaenu. Owmbky NPorHo3a.

7. Monoenb MHOXeCTBEHHOWN nuHeinHon perpeccun. MNMpennocbinky MHK.

8. MynbTukonnnHeapHocTb. AHann3 BblIbpocoB. Cneundmkaums ypaBHEHUS PErpPeccum.

9. OTb0p hakTopoB. TecTMpoBaHne 3HAYNMMOCTM KoadhdomumeHTa perpeccun. TectmpoBaHmne
3HAYUMOCTN YpaBHEHUS PErpPeCcCcun.

10. N'omockepgacTnyHOCTb. MeToabl yCTPaHEHUS reTepockenacTU4HOCTH.

11. HTepnpeTtaumsa KoagoomUMEHTOB B PErpecCUoOHHON MOdenn.

12. locTpoeHve noBepuTENbHBIX UHTEPBANOB AN NPOrHO3HbIX 3HAYEHWUIA.

13. lNocTpoeHne TpeHa-Ce30HHOM MPOrHO3HON MOOENN.

14. OZHOMEpPHbIE BPEMEHHbIE PSAabl: MOHATUNE, CYLWHOCTb.

15. Mogenu AR: NoHATME, CYyWHOCTb, NOCTPOEHME.

16. Mooenn ARMA: noHsATMe, CyWHOCTb, NOCTPOEHME.

17. Monenn ARIMA: noHsATME, CYyWHOCTb, NOCTPOEHME.

18. OueHusaHune mogenn ARIMA: tect Oukn-®dynnepa, KPSS.

19. OueHusaHue mogenu ARIMA: meTtononorus bokca-1xeHkuHca.

20. MHoromepHble Mogenv BpeMeHHbIX psaoB. Tect [TpenHxepa.

21. O606weHHbIn MHK ons nocTpoeHns NporHo3HOW MOAENN.

22. Mogenun HecTauMOHapHbIX BPEMEHHbIX PSAAOB. TeCTUpoBaHne KOMHTerpaunm.

23. Mogenun VAR: oueHka, nocTpoeHue, cneungukalms, ncnonb3osaHne B NporHo3MpoBaHnu.
24. 'nobanbHble NPOrHO3bl COBPEMEHHOCTU. TEXHONOrMYeckas CUMHIynspHOCTb B MPOrHO3ax
6ynyuwero.

25. [1porHos coumanbHO-9KOHOMNYECKOro pa3snTua Poccumn Ha cpeaHECPOYHYIO NEePCNEKTUBY.
26. CoBpeMeHHble MeTobl HAY4YHOro NPOrHO3UPOBAHMSI.

27. VlHomkaTMBHOE NnaHupoBaHue: 3apybexHblli OMbIT 1 NPaKTNKa POCCUNCKO S3KOHOMMKM.
28. OCOBEHHOCTUN MOCTPOEHMS MPOrHO30B OTAENbHbBIX MAaKPOIKOHOMUYECKNX NOKa3aTenen.

7.1. OcHOoBHas nuTeparypa:

[MporHo3upoBaHue, cTpaTernyeckoe nnaHNpoBaHe U HaumoHanbHoe nporpammmposaHme, Kysbik,
Bopwuc Hukonaesuy;KywnuH, Banepun MisaHoeny;Skoseu, KOpuin Bnagummnposwny, 2011r.

[MporHo3upoBaHve 1 NnaHMpoBaHWe B yCNoBuax pbiHka, bacosckuin, Jleonnn Edomumosmy, 2006r.

MogenupoBaHue 1 NPorHo3mpoBaHue MMpoBon anHamukn, CanosHn4min, Buktop AHTOHOBMY;AKaEB,
Ackap Akaesu4;KopoTaes, AHapen Butanbesuy;Mankos, Cepreii FOpbesuny, 2012r.

7.2. JlononHuTenbHasa nuteparypa:
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AHann3 BpeMeHHbIX pSOoB 1 NporHo3mposaHne, Banees, H. H.;AkcaHoBa, A. B.;lagenbwuHa, . A,
2010r.

MupoBoOWA pbIHOK: BOMPOCHI MPOrHo3npoBaHus, Monskos, Banepuit Bacunbesuny, 2004r.

OKOHOMMYECKOE NPOrHO3NPOBaHME: METObI U NPMEMbI NPakTMYECKnX pacyeTtos, bytakosa, MapuHa
MwuxannosHa, 2008r.

[MporHoampoBaHne n MoaennMpoBaHWe HaLMOHaNbHOM 9KOHOMUKN, HanaeHkos, B. ., 2004r.
OkKoHomeTpuka, Ennceesa, NpnHa NnbmHnyHa, 2008r.

OKoHomMeTpuka, MarHyc, AH P.;KaTbiwes, MNMNaBen KoHcTaHTUHOBWY;Mepeceukunin, AHaTtonmm
Abpamosuy, 2005r.

1. ®enepanbHbli 3aKoH 'O rocyaapCTBEHHOM MPOrHO3MPOBAHUN U NPOrpaMmax CoumanbHo -
3KOHOMUM4Yeckoro passutus Poccuickonn ®denepaummn’ ot 20.07.1995 N 115-d3 (pencrsytowwas
penakuus, 2016).

2. KoHuenuus coumnanbHO-akoHOMMYecKoro passutus Poccuinckon ®enepauunmn oo 2020 roga.

7.3. UHTepHeT-pecypcChbl:

BceMupHbin BaHk - www.worldbank.org

WHCTUTYT Hapoooxo3ancTBeHHOro nporHosnposarHns PAH P® - http://www.ecfor.ru/
MexoyHapooHbI BantOTHbIA dooHA - www.imf.org

MwuH1CTEPCTBO 3KOHOMMYECKOro passutua PP - www.economy.gov.ru

depnepanbHas cnyxba rocynapctBeHHol ctatucTukm Poceuiickon depepauum - www.gks.ru

8. MarepumanbHo-TexHU4YecKoe obecrneyeHne oUCLUNNAUHbBI(MOAYNS)

OcBoeHne ancumnnInHbl "MaKpOSKOHOMI/I‘-IeCKOG nnaHnpoBaHne n I'IpOFHO3I/lpOBaHI/Ie" npeanonaraet
ncnonb3oBaHme cnegywowero marepmnanbHO-TEXHNYECKOro obecneyeHuns:

MynbTumeouiiHas ayantopus, BMECTUMOCTbIO 6bonee 60 yenosek. MynbTumMeauiiHas ayamtopms
COCTOMUT U3 UHTErpUPOBAHHBIX MHXEHEPHbIX CUCTEM C €OUHON CUCTEMON yNpaBs/ieHns, OCHaLWeHHas
COBPEMEHHbBIMU CPELCTBaMM BOCNPOU3BEAEHUS U BU3yanu3auum noboin BUAeo n ayamno
NHpopMaLuUn, NoNy4eHNs 1 nepenadn dNeKTPOHHbIX JOKYMEHTOB. TNoBas KoMnnekraums
My/NbTUMELMAHON ayanuTOPUM COCTOUT U3: MyNbTUMEONAHOrO NPOeKTopa, aBTOMaTU3NPOBAHHOIO
NPOEKLIMOHHOr0 3KpaHa, akyCTUYeCKON CUCTEMDI, a TAKXEe MHTEPaKTMBHOW TpMbyHbI NpenoaaBsartens,
BK/IOHAIOLWEN Tay-CKPUH MOHUTOP C AuaroHanblo He MeHee 22 OI0MOB, NePCOHaNbHbIA KOMMbIOTEP
(c TexHnyecknmm xapaktepucTukamm He Huxe Intel Core i3-2100, DDR3 4096Mb, 500Gb),
KOH(pepeHL-MUKPOOOH, 6ecnpoBofHOM MUKPOMOH, 610K ynpaBneHus 060pynoBaHNEM, UHTEPGECHI
noakntoueHmns: USB,audio, HDMI. MiHTepakTmBHas TpmbyHa npenoaaBatens ABnseTCcs KnoyeBbiM
3NEMEHTOM yNpaBneHns, 06 bEANHSIOWMNM BCE YCTPONCTBA B €OMNHYIO CUCTEMY, U CIYXUT
NONMHOLEHHbIM paboymm MecToM npenogasatens. lNpenonasartens MMEET BO3MOXHOCTb NIErKO
ynpaBnsTb BCE CUCTEMOW, HE OTXOAS OT TPMOYHbI, 4TO MO3BONSET MPOBOANTL NEKLMMW, MPAKTUYECKUE
3aHATWA, Npe3eHTaunn, BebrHapbl, KOHPEPEHLMM U Opyrie BUObl ayAUTOPHON Harpy3Ku
obyyarowwmxcs B yA06HON 1 DOCTYNHOW ANS HAX POPME C NMPUMEHEHNEM COBPEMEHHbIX
NHTEPAKTMBHbIX CPEACTB 0Oy4eHMS, B TOM YMCNe C MCNONb30BaHMEM B NpoLecce 0byyeHuns Bcex
KoprnopaTtusHbIX pecypcos. MynbTuMeouinHas ayamtopust Takxxe OCHaleHa WMpPOoKOMOI0CHbIM
LOCTYNOM B CETb MHTEPHET. KoMnbloTepHOe 060pyn0oBaHMEM NMEET COOTBETCTBYIOWEE
NVLEH3MOHHOE NPOrpaMmMHoe obecneyeHue.

KomnbtoTepHbIl kKnacc, npeacraensowmii coboi paboyee Mecto npenogasaTens n He MeHee 15
paboyrx MECT CTYAEHTOB, BK/IOHAIOLWMX KOMMbIOTEPHbIM CTOM, CTYN, NePCOHasbHbIA KOMMbIOTEP,
NMLEH3MOHHOE NporpaMmMHoe obecnedveHne. Kaxablii KOMAbOTEP MMEET WNPOKOMONOCHBIA JOCTYMN B
ceTb VIHTepHeT. Bce KoMMnbioTepbl MOAKIIOYEHbBI K KOPNOPaTMBHOW KOMMbIOTEPHON cetTn KDY n
HaxogaTcsa B €AMHOM JOMEHeE.

Mporpamma coctaeneHa B cootBeTcTBumM ¢ TpeboBaHnsmm GrOC BIO n y4ebHbiM nnaHoM no
HanpasneHuo 38.03.01 "SkoHomumka" 1 npodounto noarotoskm Muposas sKOHOMMKA
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Mporpamma cocTtasneHa B cootBeTcTeum ¢ TpebosaHnsmm GrOC BIMO 1 y4ebHbIM nnaHoM no
HanpasneHnto 38.03.01 "OkoHoMumKa" 1 Npounto NoaAroToBkn PernoHanbHas skoHOMUKA .
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