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1. Ilepeyennb NJIaHUPYEeMBbIX Pe3y/IbTATOB 00y4eHHUSs 10 AUCHHUILINHE, COOTHECEHHBIX €
IUIAHUPYEMBIMH Pe3yJIbTATAMH 0CBOEHHUS MPOTrPaMMbI

1.1. HMuctmmmua b1.0.09 «3koHOMeTpuKa» oOOeCreurnBaeT OBJIAJCHUE CIEAYIOMUMU

KOMIIETCHIIUSIMHU:
Konx
Kon HaumenoBanue HanmeHnoBanue koMmnoHeHTa
KOMITOHEHTa
KOMITETEHIIUU KOMITETEHIIUU KOMITETEHIIUU
KOMITCTEHITUHU
[Ipumensier UHCTPYMEHTBI
CrnocoGeH  mpHUMEHATH p py
HSKOHOMETPUKM B IIensx cOopa,
YKOHOMETPHYCCKHE
OIIK OC-4 OIIK OC-4.1.1 | ©6paboTku u aHajam3a
METOJIbl ISl  pelICHUS L

CTaTUCTUYCCKUX AAaHHBIX
MPUKIIAAHBIX 3aa4

1.2.B pe3yJibTaTe OCBOCHUW A NUCHUILINHBL Y CTYACHTOB NOJIKHBI OBITh C(bOpMI/IpOBaHBIZ

Kox xomnoHeHnTa Pesynbrarel 00yueHus
KOMIICTCHITUN (IecKpUITOpHI)

Ha ypoBHE 3HAHHMH: OCHOBHBIC ITOHSATHSA H OIIpCACIICHUA 3KOHOMCTPHUKH,
CHGHI/I(bI/IKy OKOHOMCTPHUUYCCKOI'O aHaJIn3a,

OIIK OC-4.1.1 HA YPOBHE YMEHM: TPHUMEHSATh CTaHAAPTHHIE METOAbl MOCTPOCHUS U
OIICHUBAHMS SKOHOMETPHUICCKHUX MOICIICH;

Ha YPOBHE HABBIKOB: ITIOCTPOCHUC U aHAJIN3 SKOHOMETPHUICCKUX MO,Z[GJ'ICIZ.

2. O0bem U MecTO JUCHUILIUHBI B cTpykType OIT BO

O0beM TMCUMITHHBI

Hucuumnuaa b1.0.09 «OkoHomerpuka» coctaBiser 10 3aderHbix eaunwui, T.e. 360
aKaJeMUIecKknx 4acoB (270 acTpOHOMHUYECKHX YacOB)

Ha koHrtakTHyr0 paboTy c mpemonaBareneM BbaeneHo 132 akamemudeckux vaca (99
aCTPOHOMHUYECKHX YacoB), U3 HUX 64 akageMuueckux vaca (48 acTpOHOMHYECKUX YacOB) JIEKIIUI
64 akagemuueckux 4aca (48 acTpOHOMHYECKHX YaCOB) MPAKTHUYECCKUX 3aHATHH, 4 aKaIeMHUYECKUX
yaca (3 acTpOHOMHUYECKHX Yaca) BBIJEICHO Ha KOHCYJIBTAIUIO IO TIPOMEKYTOYHOM aTTeCTalluu; Ha
CaMOCTOSITeNIbHYI0  paboTy oOywarommxcs BbiAesieHo 156  akagemudeckmx gacoB (117
ACTPOHOMUYECKUX YACOB) JUISI OUHOH (/0.

Ha xonTakTHyr paboTy ¢ mpemojaBaTeneM BbieneHo 68 akamemuyeckux yacoB (51
ACTPOHOMHYECKHI Yac), U3 HUX 32 aKkaJeMHUUYeCKHX vaca (24 acTpOHOMHYECKHX Yaca) JeKIui u 32
akajeMuyeckux vaca (24 acTpOHOMUYECKHX Yaca) MPaKTUUECKUX 3aHATHH, 4 akaJeMUYeCKUX Jaca
(3 acTpOHOMHYECKMX Yaca) BBIJCIIEHO HAa KOHCYIBTAIlMIO MO MPOMEKYTOYHOW aTTeCcTallud; Ha
caMoCTOsITeNIbHYI0 paboTy oOyuatommxcs BwigeneHo 220 akagemudecknx yacoB (165

ACTPOHOMHUYECKHUX YacOB) JIJISl OYHO-3a09HOH (/0.



MecTto nucnuminebl B crpykrype OI1 BO

Hucuummuaa b1.0.09 «DxoHoMeTpukay u3ydaercs Ha 3 Kypce, B 5 U 6 cemecTpax Jyis

CTYJIeHTOB O4HOH ¢/0; Ha 3 u 4 Kypce, B 6 1 7 cemecTpax it CTyIGHTOB OYHO-3a09HOH (/0.

Hucuummza b1.0.09 «9xoHoMmeTpuka» peanzyercsa nocie uzydenus gucuumind b1.0.04

«Teopus BepositHOCcTEM»; b1.0.05 «Maremaruueckas CTaTUCTUKAY.

I/IsyquHe AUCHUIITIMHBI 3aKaHYHUBACTCA 3K3aMCHOM B Ka’KIOM U3 CCMECTPOB.

3. Conep:kaHue ¥ CTPYKTYpPa JMCHHMIIIHHBI

3.1. CTpyKTypa QM CHUAIINHbBI

Ounas hopma odyuenusn

O0beM TUCHHUILIMHDBI, aK. Yac.

KonTakTHas padora ®opma
00y4Jarouuxcs ¢ TeKyIIero
Ne n/m HaumenoBanue Tem npenojgaBartejiemM CP KOHTPOJIS
(pa3nesoB) Bcero 10 BUIAM Y4eOHBbIX o ycneBaeMoCTH* ¥,
3aHATHH NPOMEeKYTOYHOI
J/ JIP/ | I3/ KCP arrecraguu***
A0T | 10T | 40T
OKOHOMETpUKAa U €€
CBSA3b C DKOHOMHYECKOHN
Tema 1. Teopueil. Metoaonorus 8 2 2 4 Kon
HKOHOMETPHUUECKOT O
UCCIIEJOBAHMS. Tunel
HKOHOMUYECKUX JTAHHBIX
Monens MapHOU
JUHENHOM  pErpeccHH.
Tema 2. | MeTon HauMEHBIINX 20 4 4 12 K,Kon
KBaJpaToB. Teopema
["aycca-MapkoBa
IIpoBepka rumnore3 B
MOZEIHN MapHOU
JUHENHOM  pErpeccHH.
Beibop  “Hawmmyurmieir” K Kon
Tema 3. | momemnm. Hapymenwue 26 6 6 14 ’
IPEIIIOCBUIOK  TEOPEMBI
I'aycca-Mapkoga.
Perpeccus oe3
CBOOOIHOTO WIeHa




Ne i/t

HaumenoBanue TeM
(pa3nenioB)

O0beM TUCHUIIMHBI, AK. Yac.

Bcero

3aHATHNA

KonTakTHast padora
o0yuarouuxcs ¢
npenojgaBartejiemM

10 BU/AAM y4eOHBIX

JI/
A0T

JIP/
A0T

3/
A0T

KCP

Cp

dopma
TeKyLIero
KOHTPOJIs
ycrneBaeMoCcTu®*,
MPOMEKYTOYHOM
aTrecTamuu™**

Tema 4.

Mogens
MHO>KE€CTBEHHOM
JMHEMHOM  pErpecCcuu.
MHK. Teopema I'aycca-
Mapxkoga. [IpoBepka
BBITIOJTHEHUS
CTaHJAPTHBIX
MIPEIOJIOKEHUN 00
omuOKax B JIMHCHHON
MOJIeI1 HaOII0ACHUN

20

12

K,Kon

Tewma 5.

IIpoBepka rumores u
CTaTUCTUYECKUE BBIBOJIBI
B MOJEIN
MHOKECTBEHHOU
JIMHEHHOM perpeccuun

14

10

K, Kon

Tema 6.

Henuunerinrie
pErpecCUOHHbIC MOJIECTU

20

12

K, Kon

Tema 7.

Onenka pe3ybTaToB
HCCJICIOBaHUM,
OCHOBAHHBIX Ha
MHO>KECTBEHHOMN
perpeccun

20

12

K,Kon

Tema 8.

CrannonapHsie
BpPEMEHHbIE pAbL,

Moxenu ARMA

34

10

10

14

K,Kon

Tema 9.

Hecrannonapheie
BPEMEHHBIE psAbL.
Nnentuduxanus
CTallMOHAPHBIX u
HECTAllMOHAPHBIX PSJIOB
B paMKax  Mojenen
ARIMA

30

14

K,Kon

Tema
10.

Perpeccuonnsiii  ananus
JJIS CTaHI/IOHapHI)IX
BPEMEHHBIX PALIOB.
JlmHaMu4yecKue MoIenun

26

14

K,Kon

Tema
11.

PerpeccroHHbIll  aHAIN3
HECTAllMOHAPHBIX
BPEMEHHBIX PAIOB.
KounTterpauus u Mmoaenu
KOPPEKIINU OIMOKaMHU

26

14

K,Kon

Tema
12.

Mogenu IIaHCJIBbHBIX
JaHHBIX

20

12

Kon




O0beM TUCHUIIMHBI, AK. Yac.

KonTakTHast padora dopma
o0yyaromuxcs ¢ TeKylero
HaumeHnoBaHue TemM npenojgaBartejiemM KOHTPOJIs
Ne n/m CpP
(pa3neJioB) Bcero 10 BUAAM y4eOHBbIX o ycreBaeMoCTu* ¥,
3aHATHH NPOMEKYTOUHOI
J/ | JP/ | 13/ KCP aTTecTamuu***
AO0T | 10T | 40T
Tema Mozein . ¢ K,Kon
13 OrpaH4eHHOMN § 20 4 4 12
3aBUCUMON NIEPEMEHHOMI
Koncynpranuu Ha 4
IIPOMEXKYTOUHYIO aTTECTALIUIO
[TpomexyTouHas arTecTanus 72 k3 (2)
Bcero: 360 64 64 156
Ouno-3aounan ghopma odyuenusn
O0beM IMCHMIIMHBI, AK. YaC.
KonTakTHasi padora dopma
o0yyaromuxcs ¢ TeKyuero
HaumenoBaHue Tem npenojaBartejemM KOHTPOJIs
Ne n/m Cp
(pa3nenioB) Bcero 10 BUJaM Y4eOHBbIX o ycneBaeMocTu™*,
3aHATHI NMPOMEKYTOUHOI
J/ | JP/ | 13/ KCP aTTecTamum™**
JA0T | 10T | A0T
DKOHOMETPHUKA U €€ CBSI3h
c SKOHOMUYECKOU
Tema 1. teopued. Merogosorus 18 2 i 16 Kon
HKOHOMETPHUUYECKOTO
HCCIIEIOBAHUS. Tumnbl
HKOHOMHUYECKUX JTAHHBIX
Mopaens MapHOU
JIMHENHON perpeccuu.
Tema 2. | Meron HaNMEHBIINX 24 2 4 18 K,Kon
KBaJIpaToB. Teopema
I"aycca-MapkoBa
IIpoBepka rumore3 B
MOAeIu MapHOU
JIMHENHON perpeccun.
Br160 “Hammyuiiein”
Tema 3. Monenpn. Hapzmelme 26 4 4 18 K.Kon
IPEINOCBUIOK  TEOPEMBI
I'aycca-Mapkoga.
Perpeccus 6e3
CBOOOIHOTO WiIeHa




Ne i/t

HaumenoBanue TeM
(pa3nenioB)

O0beM TUCHUIIMHBI, aK. Yac.

Bcero

KonTakTHast padora
o0yuarouuxcs ¢
npenojgaBartejiemM

10 BU/AAM y4eOHBIX
3aHATHH

A0T

J/ | Jp/ | 13/

A0T | A0T KCP

Cp

dopma
TeKyLIero
KOHTPOJIs
ycrneBaeMoCcTu®*,
MPOMEKYTOYHOM
aTrecTamuu™**

Tema 4.

Moaenbs MHOXECTBEHHOM
JIMHEHOMN perpeccuu.
MHK. Teopema I'aycca-
Mapkoga. [IpoBepka
BBITIOJIHCHUS
CTaHIapPTHBIX
IIPEIT0JIOKEHUN 00
ommOKax B JUHEHHOMN
MOJICJTM HAOJTFOICHUI

26

18

K,Kon

Tema 5.

[IpoBepka rumores u
CTAaTUCTUYCSCKUE BBIBOJIBI
B MO
MHO>KE€CTBEHHO
JIMHEMHOUN perpeccuun

26

18

K,Kon

Tema 6.

Henunetlineie
pErpecCUOHHbBIE MOJICIN

24

18

K,Kon

Tema 7.

OneHka pe3yJIbTaToB
HCCJICIOBaHUM,
OCHOBaHHBIX Ha
MHO>KECTBEHHOMH
perpeccuu

22

18

K, Kon

Tema 8.

CrauuoHnapHsie
BpEMEHHbIE
Monean ARMA

psitBI,

18

16

K, Kon

Tema 9.

Hecrannonapusie
BPEMCHHBIE
Unentuduxamms
CTaIlMOHAPHBIX u
HECTAIIMOHAPHBIX PSJIOB B
pamkax mozneneit ARIMA

pAIBL.

18

16

K, Kon

Tema
10.

Perpeccuonsslii  aHanu3
JUTS CTallMOHAPHBIX
BPEMEHHBIX PpAIOB.
JlnHaMu4yecKue MoIenun

20

16

K,Kon

Tema
11.

Perpeccuonnblii  aHanus
HECTallMOHAPHBIX
BPEMEHHBIX PAIOB.
Kounrerparus u monenu
KOPPEKIIUU OIMOKaMHU

20

16

K,Kon

Tema
12.

Mogenu IIaHCIBbHBIX
JaHHBIX

20

16

Kon

Tema
13.

Mogenu ¢ orpaHUYEeHHON
3aBUCUMOM NIEPEMEHHOU

20

16

K, Kon




O0beM TUCHUIIMHBI, aK. Yac.
KonTakTHast padora dopma

o0yyaromuxcs ¢ TeKylero

e i/ HanmeHoBaHHe TeM npemnojaaBarTejieM CP KOHTPOJIsA
(pa3nenioB) Bcero 10 BUJIaM y4eOHbIX o ycrneBaeMoCcTu®*,
3aHATHI MPOMEKYTOYHOM

J/ | Jp/ | 113/ KCP aTTecTalMu™ **
A0T | A0T | 10T

Koncynpranuu Ha

IPOMEKYTOUHYIO aTTeCTALIUI0 4
IIpomexyToUHast arrecTanus 72 k3 (2)
Bcero: 360 32 32 220

Hcnonb3yeMble COKpalleHus:

JI — 3aHATHS JEKUMOHHOTO THUMA (JIGKIIMU U UHbIE y4eOHbIEe 3aHATHUS, MPEAyCMaTPUBAIOIINE
NPCUMYIIECTBCHHYIO  Iepenady y4eOHON uWHGOpManuy  IeJarormdecKuMu  paboTHHUKaMU
OpraHW3alvi W (WJIU) JHMIIAMH, TPUBICKAEMbIMH OpPTaHHW3aIUCH K peain3aluyd 00pa30BaTeIbHBIX
MPOrpaMM Ha HHBIX YCIOBUAX, 00YUYAIOIIUMCS).

JIP — naGoparopHbie pabOThI (BHI 3aHATUH CEMUHAPCKOTO THIIA).

[13 — mnpakrtuueckue 3aHsATHS (BUABI 3aHATHA CEMHUHAPCKOTO THIIA, 32 HWCKIIOYCHHEM
n1abopaTopHEIX PaboT).

KCP - wunnuBuayanmpHas paboTa oOydaromuxcss ¢ MeJaroruyeckuMu  paboTHUKaMU
OpraHu3aly W (UiIu) JUIAMH, TPUBIEKaeMbIMH OpraHH3alUeil K pealn3aluyd 00pa3oBaTeIbHBIX
MPOrpaMM Ha MHBIX YCIOBUSAX (B TOM YWCIIC WHIUBUAYaTbHBIC- KOHCYIHTAIIHHN)

JNOT - 3aHsATHS, TPOBOJAMMBIE C TPHUMECHCHHEM JMCTAHIIMOHHBIX O00pa30BaTEIbHBIX
TEXHOJOTHI, B TOM UYHCJIE€ C MPUMEHEHHEM - BUPTYAIbHBIX AaHAIOTOB MPO(ecCHOHANBHOM
JESTEIbHOCTH.

CPO - camocrosTenbHas paboTa, ocCyliecTBisieMas O3 yd4acTHsi MeJarorudecKux
pabOTHUKOB OpraHW3anud W (WIK) JUI, TPUBJICKAEMbIX OpraHU3alMel K peaau3aiuu
00pa30BaTeIbHBIX TPOTPAMM Ha HHBIX YCIOBHUSIX.

Ilpumeuanue:

** — dhopmvr mekyweco xoumpons ycnegaemocmu: KoHmpoivHas paboma (K), xonnoxeuym
(Kon).

XX - hopmbl npomedcymouHol ammecmayuu: IK3ameH (IK3).




3.2. Conep:xaHue TUCHHIJIMHBI

Tema 1. JDxoHOMeTpHKa H ee CBfA3b € JKOHOMHYeCKOHl Teopueil. Metogosnorus
IKOHOMETPHYECKOro uccjie 0BaHusA. THIbI IKOHOMUYECKHX JAHHBIX.

OKOHOMETpUKA U €€ CBA3b C SKOHOMHUYECKOW Teopued. Ha kakue BONpPOCHI MO3BOJIAIOT
OTBETUTH YKOHOMETPUYECKHE METO/Ibl. MoJienu CBSA3M M MOJIETH HAOJI0IEHUI; SKOHOMETpruYecKas
MO/IeIb, TOA0OpaHHas MOJeNb. THUIIBI JAHHBIX U MoJiesiel. ICTOYHUKY CTaTUCTUYECKUX JaHHBIX.

Tema 2. Mogeab napHoii JuHeiiHOW perpeccuu. MeTo HaHMEHBIIMX KBAaJpaToB.
Teopema I'aycca-Mapkosa.

Teopernueckas u BeIOOpoYHas perpeccusi. MaTepnperanus ciydaifHoro wieHa. JIMHeHHOCTh
perpeccuy Mo MepeMEeHHbIM U napaMerpaMm. Meron HamMeHbmnx kBaapatoB (MHK). CsoiictBa
MHK onenok napamerpoB monenu. ['eomerpuss MHK. IlpeamnosioxkeHuss MeToJa HaMMEHBIIUX
KBazIpaToB u Teopema ["aycca-MapkoBa. Beibopounoe pacnpenenenrne MHK onenku.

Tema 3. IlpoBepka rumores B MOAeJM MAPHOI JiMHeiHOH perpeccun. BbiOop
“Hamnyqmeii” monesan. Hapymenue npeanocsuiok teopemsl I'aycca-MapkoBa. Perpeccust 6e3
€cBO0OOHOI0 YJIeHA.

[IpoBepka cTaTUCTUYECKUX THUMOTE3 O Kod(h(dUIMEHTaX perpeccud M JIOBEpUTEIbHBIC
UHTEpBalbl. J[ByCTOPOHHHE W OJIHOCTOPOHHHE TuUmnoTe3bl. Perpeccust ¢ OGuHapHOW 00BsACHSIONIEH
nepemeHHoil. Kputepun kaudectBa NpHOMMKEHHS TAaHHBIX MOJIENBI0O W WX HCHOJB30BAHUE IS
BbIOOpa Mojienu. Hapymienus npeanonoxenuit TeopeMsl I 'aycca-MapkoBa (TeTepocKe1acTUYHOCTb,
aBTOKOPPEIUPOBAHHOCTH) M UX MOCIEICTBUSA. MeTobl «00pbOb» ¢ HAPYILIEHUSAMH MTPENOI0KEHUN
teopemsl I'aycca-Mapkosa. Mcrionb30BaHNe OLIEHEHHON MOJEIHN JUIsl IPOTHO3UPOBAHMSL.

Tema 4. Moaeab mHo:xkecTBeHHOW JuHeiiHoil perpeccun. MHK. Teopema I'aycca-
MapkoBa. [IpoBepka BbINOJHEHUS CTAHAAPTHBIX NMPEANOJI0KEeHU 00 omuldKax B JUHEHHOH
MojeH HAOTI0eHH .

CwmelieHne M3-3a MPOMYLIEHHOM miepeMeHHOW. Mopenb MHOKECTBEHHOW JMHEHHOMN
perpeccun. O1ieHKa HauMEHbIINX KBaApaToB. [IpeanonokeHns MeTo1a HAMMEHbBIIUX KBaIPATOB JIsI
MOJIeJIM MHOKECTBEHHOM JINHEWHOM perpeccuu u TeopeMa I'aycca-Mapkosa [IpoBepka BBIIOJIHEHHS
npennonoxennii  MHK. Hapymenus IPEANOIOKEeHU  TeopeMbl  ['aycca-Mapkosa
(reTepoCcKeqacTUYHOCTb, MYJIbTUKOJIMHEAPHOCTh, aBTOKOPPEIMPOBAHHOCTD), WX MOCIEICTBHUS U
MeTO/Ibl «00phOBI» ¢ HUMU. KpuTepun kauecTBa MpUOIMKEHUS TaHHBIX MOJIETIbI0 MHOKECTBEHHOMN
JMHEHHON perpeccuu U UX UCIOIb30BaHUE /1711 BBIOOpA MOJIEIH.

Tema S. IIpoBepka runore3 M CTaTUCTHYECKHE BbIBOALI B MOAEJH MHOXKECTBEHHOM

JINHENHOH perpeccuu.

10



IIpoBepka rumnore3 U AOBEpUTENIbHBIE MHTEPBAbl A ofHOro ko3¢ ¢uuuenra. [Iposepka
COBMECTHBIX THUMOTE3. TecTHpOBaHUE OTPaHUYEHUS, BKIIOYAIONIETO HECKOJIBKO K03(duimeHToB
mojenu. TectupoBanue crienupUKAIMA MOJICIM MHOKECTBEHHOH JIMHEHHOM perpeccui.

Tema 6. HesimHeliHbIe perpeccCuOHHbIE MO EJIN.

OO6mas crpaTerus MoIeIupoBaHus GyHKIIUHA HEJTMHEHHON perpeccun. Buibl HEMMHEHHOCTH.
[TapHas HenuHeliHas perpeccus. B3anmonecTBre MexXa1y HE3aBUCUMbBIMH [IEPEMEHHBIMH.

Tema 7. OueHka pe3yJbTaTOB HMCC/IeJI0BAHUI, OCHOBAHHBIX HAa MHOKeCTBEHHOM
perpeccum.

BHyTpeHHsIsl 1 BHEIIHAS 000CHOBAHHOCTh HMccienoBaHusa. CMeleHne n3-3a MpomyLIeHHbIX
NEPEMEHHBIX, CMEIICHNE M3-32 OMMOOK M3MEPEHUsl OOBSICHSIOUINX MEPEMEHHBIX, OTCYTCTBYIOIINE
JaHHbIe, CMEIIeHne u3-3a 0TOOpa HAOIIOACHUH, HempaBmiIbHAs crenudukanus (yHKIHOHAIBHON
dopmbl perpeccun. B3anmHoe BiusiHME nepeMeHHBIX. CHCTEMBbl OJHOBPEMEHHBIX YPaBHEHUH.
CrpykTypHas ¥ npuBefieHHas popMbl. DK30r€HHbIE, YHJIOTEHHbIE, IIPEA0NPEACTICHHbIE IEPEMEHHBIE.
WnentudunmupyeMocTs OTACTbHBIX YPaBHEHUH CTpyKTypHOU (opmbl. OIEHWBaHUE CHCTEMBI
OJIHOBPEMEHHBIX ypaBHEHUN. BHYTpeHHssI U BHELIHAS 00OCHOBAaHHOCTh IPU MPOTHO3UPOBAHUU 11O
Mozenu perpeccur. [loHsaTHE 0 METOZIE HHCTPYMEHTAJIBHBIX IEPEMEHHBIX.

Tema 8. CtaniuonapHbie BpeMeHHbIe psiabl, Moaeaun ARMA.

Bpemennoii psin. Croxactuueckuil cirydaiiHblid nporecc. CTalMoOHapHble BPEMEHHBIE PSI/IbL.
ABTokoppensuronHas ¢pyHkius. bensiif mrym. [IpoBepka Ha rayccoBCkuii Oelblil mrym.

MA(q). Onepatop 3ana3asiBanus. MA(1).

WnentudunupyeMocts, yciore oopatumoctH. JInneitHsie npoueccsl. Paznoxenne Bonbaa.
[TprMepsl cTaliMOHAPHBIX BPEMEHHBIX PsIIOB B 9KOHOMUKE.

[Mpouecc AR(p), ycioBue cranmonapHocTh. [IpeacraBiieHre B BUE CKOJIB3SIIETO CPEIHETO
0ECKOHEUHOT0 MopsAKa.

MA(Q) — ycrmoBue 0OpaTHMOCTH — MpPEACTAaBICHHE B BHIE MpPOIECCa ABTOPETPECCHU
6eckoneuynoro nopsiaka. Heodpatumsiii npouecc MA(1). Ilponece aBroperpeccrun, HaUMHAOIMUNCS
B OIpEJICTICHHBII MOMEHT BPEMEHH, BBIXOJ Ha cTabuibpHBIM pexum. Koppenorpamma mporecca
AR(p). YpaBuenus FHOna-Yokepa. Monenn ARMA, yciioBre CTallMOHAPHOCTH, MPodieMa O0IInX
MHOXxHTene. Mogenn ARMA, yuuTsiBarolie ce30HHOCTb.

Nnentudukanus cranroHapHoit monaenn ARMA 1o aBTOKOppeNnslMOHOW W YacTHOM
aBTOKOppeNsAUUOHHOW  (pyHkumsMm. Tabmuubsl  moBeneHuss  KoppesnorpamMM.  Beibopounas
KoppenorpamMmma. OproaudHocTb. Kpurepuu A NpoBEpKM PAaBEHCTBA HYJIIO aBTOKOPPEISALUN U
4acTHBIX aBTOKoppemsinuil. [Ipencrasnenne n npumenenune Q-recros bokca-Ilupca u JIstonra-bokca

JUISI TPYIIIBI BHIOOPOYHBIX aBTOKOPPEIISIIIHA.
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Merononorus bokca-J/[>xenkunca. OnieHuBanue crtarmoHapaoi moaenu AR(p). OuennBanue
cranmonapaoi moaenu MA(q). OuenuBanue craimonapuot ARMA(p,q). Auarnoctuka olieHeHHOU
Mojenu. Beibop Mojenu, OCHOBaHHBIM Ha MH(OPMAIMOHHBIX Kpurepusx. [IporHozupoBanue Ha
OCHOBE 1I0JI0OpaHHON MOJIEIH.

Tema 9. HecranmuoHapHble BpeMeHHble psabl. UaeHTHQUKANUA CTANUOHAPHBIX M
HeCTALMOHAPHBIX PsiA0B B pamkax moneseit ARIMA.

Hecrannonapueie psasl. IIponecc, cranvoOHapHBIM OTHOCUTENIBHO ACTEPMHUHMPOBAHHOIO
tpenna. Croxactuueckuid Tpena. TS u DS psaael. Monenu ARIMA.

Kputepun JIuxu-®Oynnepa. Pazsutue wu wumoctpamusa Tecta Juku-Oynnepa u
pacmmpeHHoro tecra [uku-@ymiepa Ha HaIUMYUE EIMHUYHOTO KOPHSA. YUyBCTBUTEIBHOCTH K
HAJIMYUIO JIETEPMUHUPOBAHHBIX perpeccopoB. F-craructuku. Ksaapatuunbiii tpena. KpaTHbie
KOpHU. MHOroBapuaHTHas npoueaypa.

Hpyrue kputepuu. [lonstue o tecre Omnunca-Ileppona. [oustue o tecte Kwiatkowski,
Phillips, SchmidtandShin (KPSS, 1992) na cranmonapHoCTb.

[Tonstue o recre DF-GLS, pa3paborannoro B Elliott, Rothenberg, andStock (1996).

HccnenoBanue npo6iieM, BOZHUKAIOIIUX MTPU TECTUPOBAHUN HA €TMHUYHBIN KOPEHb (KPUTUKA
ITeppona (Perron, 1989) TectoB Ha eqMHHMYHBIA KOpeHb). McciemoBaHie HEKOTOPBIX TECTOB Ha
€MHUYHBIA KOPEHb NPU HAIWYUHU CTpyKTypHOro casura. [lonstue o tecrax [leppona u 3uBora-
OHJproca Ha €IMHUYHBIA KOPEHb NpU HAJIWYMKM CTPYKTYPHBIX CABUTOB B JNaHHBIX. [loHsATHE O
CE30HHBIX EIMHUYHBIX KOPHSIX.

Tema 10. PerpeccMoHHBIH aHaAW3 s CTANMOHAPHBIX BPEMEHHBIX pPSI0B.
JAnHamMuuyecKkue MoJeJIu.

Juunamuueckue mojaenu. Mojenb BEKTOpPHOM aBToperpeccuu (vectorautoregressivemodel,
VAR). Ycnosue crabunpHoctH VAR, HaxoxaeHue ctabunmpHoro coctosHus. Otkpeitas VAR.
HaxoxxneHue ctaOuibHOM cBs3u Mexay psanami, cocrasisomumu VAR. Tlon6op u oneHuBanue
VAR, numarHoctuueckue mpoueaypsl. Vcrnonb3oBaHHE MHOTOMEPHBIX — HMH(OPMAalMOHHBIX
kputepueB: Axkauke, XenHHaHa-Kyunna) u IlIBapma-baiteca. BpiOop cnenudukanum moaenu,
ONTUMATBFHOU TNTyOUHBI 3aNa3/IbIBAHUI, OCHOBAaHHOW HAa MH(POPMAIMOHHBIX KPUTEPHUSIX.

Tema 11. PerpeccoHHBIN aHAJIN3 HECTAMOHAPHBIX BPeMeHHBIX psinoB. Konnrerpanus
U MOJIeJIM KOPPeKI UM OlIu0KaMHu.

JloxHas (kaxymasicsi, MHHMAasi) pErpecCHOHHas CBsI3b MEXAY HECTAallMOHAPHBIMU
BPEMEHHBIMU psiiaMud. KOMHTErpupoBaHHbIE BPEMEHHBIE PAJIbl, pAHI KOMHTErpaunu. Bo3zmoxHbIe
IIPUMEHEHNA K SKOHOMMUYECKHM MOJENsAM. TecTUpOBaHHWE Ha HaIW4Me KOMHTErpanuu. Teopema

npesacrasiaenus ['peiinmkepa, moaens koppekuuu ommoOkamu (ErrorCorrectionModel — ECM),
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uatepnperanus  kodhdumuentop ECM. JIsyxcrymeHuaTtass mpouenypa Ouria-I'peitHmkepa
nocrpoeans ECM no uMeronmmmcest CTaTUCTUYECKUM JJAaHHBIM.

TectupoBanre Ha HaaMYME KOWHTETPAIIUU MEXIYy HECKOJIbKMMHU BPEMEHHBIMU PSAAMH U
OmpeJieNieHHe PaHTa KOMHTErPAlMH C HCIIOIb30BaHMEM Ipoleaypsl MoxaHcena. Bribop Monenu ¢
UCIOJIb30BaHUEM MH(GOPMAITMOHHBIX KPUTEPUEB.

Tema 12. Mopaeiu naHeJbLHbBIX JAHHBIX.

Perpeccronnble MOJENnu Uil MaHENbHBIX JaHHBIX, cOATaHCHpOBAaHHBIC MaHenu. Mozens ¢
¢bukcupoBaHHbIMU 3 dekTamu. Mojaenb co ciydaiHbiMHA 3¢ dekTamu. BeiOop Mexy MOACIbBIO C
(bukcupoBaHHBIMU YD PEKTaMU U MOJACIIBIO CO CIydallHBIMU A HeKTaMu.

Tema 13. Moaesn ¢ orpaHM4YeHHOH 3aBMCHMOM IepeMeHHOI.

Mogenu OunapHOoTO BBIOOpa. HemocTaTku JTWMHEWHOW BEPOSTHOCTHOW MOJENH, MPOOHT-
MOJielb, JIOTUT-MOAENb. Moaenu MHOXECTBEHHOIO Monenb

BBI60pa. YHopsasaA04€HHOI O

MHOXCCTBCHHOI'O BBI60pa. Mogenu ¢ HeH3ypI/IpOBaHHOI‘/‘I 3aBHUCUMOM HepeMCHHOﬁ.

4. MaTtepuajbl TEKYIIEro KOHTPOJISI yCIIEBAEMOCTH 00y4al0 X Csl

4.1. B xone peanuzanuu Auctuuiuinabl 51.0.09 « 9koHOMETpUKa» UCTIOIB3YIOTCS CIIEIYIONINe

METOAbI TEKYIIEIr0 KOHTPOJIA YCIIEBACMOCTH o6yqa}omnxc51:

Tema (pazmen)

Mertoasbl TEKyIIEro

KOHTPOJIS YCIIEBAEMOCTH

Tema 1. 3KOHOMeTpI/IKa H €€ CBI3b C JKOHOMHYECKOMU Teopneﬁ.
Mertonponorus 9KOHOMCTPUYIECCKOTO HCCICOOBAaHUA. Tunel
OKOHOMHYCCKHX NTAaHHBIX.

Komnoksuym

Tema 2. Monens napHoi JMHEWHON perpeccuy. MeToJ HauMEHBIINX
kBaaparoB. Teopema ['aycca-Mapkosa.

KonTponbhas padota
Komnoksuym

Tema 3. IlpoBepka rumnore3 B MOJECIHM MAapHOW JHMHEHHOW pErpeccumu.
Boi6op “nHamnmyumneit” moaenu. HapyiieHue mpeanochbuloK TEOpeMbI
lMaycca-Mapkosa. Perpeccust 6e3 cBOOOTHOTO WieHa.

KonrtponsHas pabora
Komnoxksnym

Tema 4. Mogenb MHOKeCTBEHHOM muHeHON perpeccun. MHK.
Teopema I'aycca-MapkoBa. IIpoBepka BBINOJHEHUS CTaHIAPTHBIX
MIPEATNONI0KEHUI 00 omudKax B TUHEHHON MOIETTH HAOIIOACHHIA.

KonrtponsHas pabora
Komnoksnym

Tema 5. IIpoBepka rumnore3 MU CTATUCTUYECKHE BBIBOJBI B MOJIEIHU
MHOYECTBEHHOH JIMHEMHOW PErpeCcCUH.

KonTponbhas pabota
Komnoksuym

Tema 6. HenuHeitHble perpecCuOHHbBIE MOJEIIN.

KonrponsHas padora

Komnoksuym
Tema 7. OueHka pe3yslbTaTOB MCCIEAOBAaHNUN, OCHOBaHHBIX Ha KonrponsHast paborta
MHO>KECTBEHHOH perpeccum. Komnoksuym

Tema 8. CranmonapHsie BpemeHHbIe psiibl, Mogenun ARMA.

KonrponsHas padora
Komnoksuym

Tema 9. Hecranuonapuele BpeMeHHble psabl. MaenTuduxanms
CTallMOHAPHBIX U HECTAIIMOHAPHBIX PSAAOB B pamkax Mozeneit ARIMA.

KonrponsHas pabora
Komnoksnym

Tema 10. PerpeccHOHHBIN aHaJIW3 I CTAMOHAPHBIX BPEMEHHBIX
psnoB. JluHaMUYeCKre MOJIEIH.

KonrponsHas pabora
Komnoksnym
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Tema 11. PerpeccuoHHBIi aHAJIN3 HECTALIMOHAPHBIX BPEMEHHBIX PSII0B. KonrpomnsHast pabora
KounTerpanus 1 Moaenu KOppeKLUU OIINOKaMHU. Komnoksuym
Tema 12. Mojenu naHenbHbIX JaHHBIX. Komnoxksuym
Tema 13. Moaenu ¢ orpaHU4E€HHOM 3aBUCUMOM MTEPEMEHHOM. KontposbHas padora
Kosnoksuym

4.2. Tunosbie MaTepHaJIbl TEKYHIEI0 KOHTPOJIA YCIIEBAEMOCTH Oﬁy‘lalOIIII/IXCH

THuIOBbIe OIIEHOYHBLIE MaTepuaabl 1Mo _TeMe 1. «IDKOHOMETpHKA M €€ CBA3b_C

JKOHOMHMYECKOH TeopHueii. MeTogoJ0rus HKOHOMETPHYECKOro mMccaenoBaHus. Tunnl

IKOHOMHYECCKHUX JAHHBIX).

IIpumepHbIe BONPOCHI K KOJUIOKBUYMY
1.DxoHOMETpUKA U €€ CBA3b C IKOHOMUUYECKOM TeopUeH.
2.Ha kakue BOIIPOCHI TTO3BOJISIIOT OTBETUTHh SKOHOMETPUYECKUE METOIBI.
3.Monenu cBsA3U 1 MOIENHA HAOIFOIEHUH.
4. DKOHOMETpUYECKask MOJIeNb, 1000paHHast MOJIENb.
5.Tunbl JaHHBIX U MOJIEIEH.
5.MICTOYHUKHN CTaTUCTHYECKUX JAHHBIX.

THnoBble OIIEHOYHLIE MATEPHAJLI IO TeMaM 2. «MoaeJah NapHoi JUHEHHOH perpeccuu.

MeToa HauMeHbIINX KBaApaToB. Teopema I'aycca-MapkoBay.

IIpumepHbIii BApHAHT 33/1aHUSI KOHTPOJIbHOW PadoThI
I'ooBbIE TOXOMHOCTH aKkUMi KOMIIaHUNM A U B, nmpuHamiexammx OJHOM OTPAC/IM NPUBEICHBI B
TabIuIE.
A -2,32 25,6 4,23 17,13 10,18 13,77 10,25 11,85 5,17
B -5,27 16,76 0,06 4,95 7,48 0,24 5,54 5,89 6,11

HOCTpOI/ITB MOACIb napH0171 JIMHENHOMU perpeccuun, MO3BOJAOMIYIO OHOCHUTH 3HAUCHUA T'OJOBBLIX

NOXOJHOCTEH aKIIMM KOMIAHUU A 110 3HAYEHUSIM I'OJOBBIX JOXOMHOCTEH aKUil KOMIIaHUHA B .

IIpumepHbIe BONPOCHI K KOJUIOKBHYMY
1.Teopetnueckas u BEIOOpOUYHas perpeccusi.
2.VaTepnpeTanus CIryq9aifHOTO YJIeHa.
3.JIMHEHHOCTh perpeccuy 1Mo IEPEMEHHBIM U ITapaMeTpaM.
4.Meron HaumeHbIux kBaaparoB (MHK).
5.CpoiictBa MHK o11eHOK mapamMeTpoB MOJIEIH.
6.'eomerpus MHK.
7.IIpennonoxenuss MHK u reopema I"aycca-Mapxkoga.
8.Bribopounoe pacnpenenearne MHK orenku.
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TunoBble OlIeHOYHBIE MaTepHAJILI 0 TeMaM 3. «IIpoBepka runore3 B MoJaeJH NapHOH

JUHEeHHOoN perpeccuu. Buioop “Hamayumieir” moneau. HapyiieHue nmpeanocbliIOK TEOPEeMbI

I"'aycca-MapkoBa. Perpeccusi 60e3 CBOOOIHOI'0 YJIEHA).

IIpumepHBIid BAPUAHT 3aJaHUSI KOHTPOJIbHOM pPadoThI

N3yyaeTcs 3aBHCHMOCTb KOJHMYECTBO TOBAapOB, MPOM3BEACHHBIX C JAedeKkroM Yy, OT o0bema

CBEPXYpPOUYHBIX 4acOB (X)Ho 10 onHOpOAHBIM 3aBosaM 3a 201X rog.

x 116 |19 |25 |29 3,2 3,7 3,9 4,1 4.8 4,9

y |84 |93 |99 |102 |10,7 |112 |116 |124 |13,6 | 14,6

Heob6xoaumo:
1. PaccuuTaTh mapameTpbl NapHOM JTMHEIHON perpeccuu.

2. Onpenenutb K03()PUIUEHTH KOPPETSUU U IETSPMUHAIUY.

3. OLEHNTE MOJIENb Yepe3 CPEIHIO0 OMHOKyY ammpokcuManun A i F-kpurepuii ®uimepa.
4. OnpenenuTh CTAaTUCTUYECKYIO 3HAUMMOCTD [1apaMETPOB PErPECCUU U KOPPETSALUH.

IIpumepHbIe BONPOCHI K KOJUIOKBUYMY
1.IlpoBepka CTaTUCTUYECKUX TUIIOTE3 O KOAPPHUIMEHTAX PErPECCUU U IOBEPUTEIbHbIE HHTEPBAJIbI.
2.JIByCTOPOHHHE U OJJHOCTOPOHHHME TMITOTE3bI.
3.Perpeccus ¢ OuHApHOI OOBACHSIONIEH TIEPEMEHHOM.
4 Kpurepuu kauecTBa NpUOIMKEHUS JAHHBIX MOJIEIbIO U MX UCIIOJIB30BaHUE JIJIsl BBIOOpA MOJIENH.
S5.Hapymenuss  npeamnonoxkeHuit  teopembl  I'aycca-MapkoBa (reTepocKkeqacTUYHOCTb,
aBTOKOPPEIMPOBAHHOCTh) U MX MOCIECTBHUS.
6.Metonbl «00pbOBD) ¢ HAPYIICHUSIMH TPEATIONOKEHUH TeopeMbl [ aycca-Mapkosa.

7.Mcionp30BaHUe OLIEHEHHOW MOJCIH JUTsl IPOTHO3UPOBAHHS.

TunoBble OlEHOYHBbIE MaTEePHAJILI MO0 TeMaM 4. «Moaejab MHOKEeCTBEHHOH JHHEHHON

perpeccui. MHK. Teopema I'avcca-MapkoBa. IIpoBepka BbLINOJHEHHS CTAHAAPTHBIX

NPeanoJ0KeHHd 00 OIMOKAX B JHUHEHHOW MO HAOJIIOACHUI).

IIpumepHble BApHAHTHI 3aJaHUSI KOHTPOJILHOH PadoThl
Nmerotes gannbie o 20 ceabCKOX03sIMCTBEHHBIM pailoHam:
Y — ypokaliHOCTb 3€pPHOBBIX KYJIbTYp (1/Ta);
X1 — 4ucno KOJIECHBIX TPAKTOPOB (IpuBeeHHOM MomHocTH) Ha 100 ra;
X2 — yncno 3epHOoyOopouHbIX KoMOaliHOB Ha 100 ra;
X3 — yncno opyauil moBepxHOCTHOM 00paboTku mouss! Ha 100 ra;
X4 — KOmMYeCTBO YI0OpEHHU, pacX0yeMbIX Ha TeKTap;

X5 — KOTMYECTBO XUMHUECKUX CPEACTB O370POBJICHUS PACTCHHI, pACXOlyeMbIX Ha TEKTap.
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[IpoBecTH momIaroBbiii perpecCUOHHbBIA AHAIN3 YPOKAUHOCTH Y
Ha OCHOBE MCXOJHBIX JAHHBIX.
Beraucnauts onpenenurens marpuns X TX.
HaiituMHK onenku ko3 puImeHToB perpeccum.
HcenenoBarh NOMyYEHHYO MOJENb HA MYJIbTUKOJUIMHEAPHOCTb.
[Tpu BeIsIBIIeHUU 3¢ (deKTa MyIbTHKOJUIMHEAPHOCTH IOCTPOUTh M OILCHUTh HOBOE YPaBHCHHE
perpeccun. UHTEpnpeTHpoBaTh OKOHYATEIbHbIE PE3YJIbTATHI.
IIpuMepHBIE BONPOCHI K KOJVIOKBUYMY
1.Cmenienne u3-3a NpomynieHHON EPeMEHHOM.
2.Monens MHOXECTBCHHON JIMHEHHOUW PETPECCHH.
3.01eHKa HANMEHBIINX KBAIPATOB.
4 1lpennonoxeHuss MeToJa HAMMEHbBIIWX KBAJIpaToOB [UIsi MOJEIM MHOXXECTBEHHOW JIMHEHHOMN
perpeccuu u Teopema ['aycca-MapkoBa
5.IIpoBepka BoimosniHeHus npenanonoxenuii MHK.
6. ['eTepocKkeIaCTHIHOCTD.
7. MynbTUKOJITUHEAPHOCTbD.
8. ABTOKOpPPETUPOBAHHOCTbD.
9.Kputepun kadecTBa MpUOIMKEHUS TaHHBIX MOJICIIBIO PETPECCHH.

THnoBLIE OlIEHOUHbIE MAaTEPHAJbI 10 TeMaM S. «IIpoBepka runmoTe3 U CTATUCTHYECKHE

BBLIBOJbI B MOJA€JH MHOKECTBEHHOM JJHHEHHONM perpeccumn.

IIpumepHBIH BapHAaHT 3aJaHUSA KOHTPOJILHOM PadoThI
1.UccnenoBarenu, mpoaHATU3UPOBAB JEATEILHOCTh 10 (GupM, MOTYUYMIH CIEAYIONINE JTaHHbBIE
3aBUCUMOCTH 00beMa BBITTyCKa MPOAYKITHH () OT KOJIMYECTBA paboumX (X;) M CTOUMOCTH OCHOBHBIX
boHm0B(THIC. PYO.) (X3).

y X1 X2 y X12 x22 VX1 LY X1X2
Cymma 74 46,6 158 564 227,18 2638 357,3 1182 743,8

Tpebyemcs:

2

Omnpenenuts napHbie KOOPPUIMEHTH! Koppensuun. CaenaTts BbIBO/I.

[TocTpouTh ypaBHEHHE MHOXKECTBEHHOW pErpecCHd B CTaHJIAPTH3UPOBAHHOM MaciiTabe W B
ectectBeHHOU (popme. Caenath SKOHOMHYECKHUI BBIBO/I.

Onpenenuth CKOPPEKTHUPOBAHHBIA U HECKOPPEKTUPOBAHHON KOA(PGOUIIMEHT MHOXKECTBECHHBIN
Koppemsiiun. Crenarb BEIBOI.

OnpenenuTh CTAaTUCTHYECKYIO 3HAYMMOCTh YpaBHEHUS ¢ TOMOINbI0 F-kputepus. Craenats BBIBO/I.
Ornpenenuts 1enecoo0pa3HOCTh BKIIOUEHUS (DaKkTopa X, Mmocie X,. M cTaTUCTHYECKYI0 3HAYMMOCTh
napamerpa b, .

Haiitn yacTHBIe KOY(PPHUITUEHTHI TACTUYHOCTH NTPH X, = 3,6 1 X, = 9. CnenaTh BBIBOJI.
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IIpumepHbIe BONPOCHI K KOJUIOKBUYMY
1.ITpoBepka TUIIOTE3 U TOBEPUTEITHHBIC HHTEPBAJIBI JJII OJTHOTO KO3 PUITHCHTA.
2.IIpoBepka COBMECTHBIX THIIOTE3.
3.TecTtupoBaHue OrpaHUYCHHUS], BKIIOYAIOIIEr0 HECKOJIBKO KO3 (UIIMEHTOB MOIEIH.
4. TectupoBanue criennuPprKaMu MOJEITH MHOYKECTBEHHON JTMHEHHON perpecCcum.

THnoBbIE€ OIIEHOYHbIE MAaTEPHAJIbI 110 TeMaM 6. «HeJimHeliHbIe perpeccHOHHbIE MOIEJIH.

IIpuMepHbIi BAPUAHT 3a1aHUSA KOHTPOJIbHOI padoThI

ITo cemu Teppurtopusm LlentpanbHoro paitona 3a 200X r. U3BECTHBI 3HAYEHUS JIBYX ITPU3HAKOB.

Paiion Pacxonpl Ha TOKYIIKY CpennenneBHast 3apaboTHast
IIPOJIOBOJILCTBEHHBIX TOBAPOB I1aTa OJIHOTO pabOTHHUKA,
B 00mux pacxonaax, %, Yy pyo., X
Bianumupckas o061 68,8 451
KocTtpomckast 0011 61,2 59,0
OpJitoBckas 0071. 59,9 57,2
Psizanckas 0011 56,7 61,8
CwmoeHckas o01. 55,0 58,8
Trepckast 00JI. 54,3 47,2
SApocnaBckas 00JI. 49,3 55,2

Tpebyerca a1 XapakTepUCTUKHU 3aBUCUMOCTH YOTXpacCUMTaTh IapaMeTpbl CTENEHHOM U
IIOKa3aTeIbHON MOJIENIEH.
IIpumepHbIe BONPOCHI K KOJUVIOKBUYMY
1.00m1as cTpaTerust MOAETUPOBaHUS (HYHKIIMHA HETMHEHHON PErpeccHH.
2.Bunp! HenmnmHenHOCTH.
3.IlapHas HenmuHeHas perpeccusl.

4.B33HMOH€ﬁCTBHC MCXKAY HE3aBUCUMBIMH TICPEMCHHBIMMU.

THIOBBIE OlIEHOYHbIE MATEPHAJIbI 10 TeMaM 7. «O1eHKa pe3yJIbTATOB MCCIAeI0BAHMN,

OCHOBAHHBIX HA MHOK€CTBEHHOM Perpeccum».

IIpuMepHbIe BApUAHT 3aaHUs KOHTPOJIbHOH padoThI
[To umeromumcest ucxoaHsiM naHHbIM X, Y, P 1 Q ¢ exexkBapTalbHBIMHU3HAYEHUSIMHU COCTOSTHUS
pbiHKa 3a iepuoA 25 net (1 — 1-# kBapran 1975 roga,100 — 4-i1 kBaptan 2000 roga):
[TpoBepbTe HA UACHTHPUIHPYEMOCTh KaX/10€ YPaBHEHUE CUCTEMBI U MOJICTH B IIETIOM.
Onpenenure, Kakue epeMeHHbIE MBI OyJIeM HUCIIOIb30BaTh B KAYECTBE HHCTPYMEHTAIIbHBIX.
Ouenure MoeNb cripoca u npeioxkenus ¢ nomouipo JIMHK.
CrenaiiTe BBIBOABI O BIUSHUU HEIEHOBBIX (DAKTOPOB MPEIOKEHUS U IEHBIXOIOIUIHLHIUKOB Ha

MPEAJIOKCHUC UX HA PBIHKE, 4 TAKKC O BIIMAHUHN LECHBI HA0XO0Ja HAa CIIPOC Ha TOBAPHI.

IIpuMepHBIE BONIPOCHI K KOJVIOKBUYMY
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1.BHyTpeHHss U BHENIHSISI 000CHOBAaHHOCTh UCCIIEIOBAHMUS.

2.CMerieHue u3-3a MpOMyIICHHBIX TEPEeMEHHBIX.

3. CMerienue u3-3a OMMUOOK U3MEPEHUS OOBACHSIOMINX TEPEMEHHBIX, OTCYTCTBYIOIIUE TaHHBIE.
4. CmemeHue u3-3a 0TOOpa HaOMIOCHUH, HEeTIpaBUIbHAs crieluuKaysa (yHKIMOHATLHON (DOPMBI
perpeccum.

5.B3anMHOe BAMSHUE IEPEMEHHBIX.

4.CucteMbl OJTHOBPEMEHHBIX YpaBHEHUI.

5.CtpykTypHas U npuBefeHHast POpPMBL.

6.OK30TreHHbIe, SHAOT€HHBIE, ITPEIONPEICICHHbIC IEPEMEHHBbIE.

7. neHTuuimpyeMocTb OTACIBHBIX YPABHEHUN CTPYKTYPHOU (POPMBI.

8.01eHnBaHNE CUCTEMBI OHOBPEMEHHBIX YPaBHEHHIA.

9.BHyTpeHHAs U BHEUTHSSI 000CHOBAHHOCTD ITPH MPOTHO3UPOBAHUY 110 MOJICIIH PETPECCHH.
10.ITonsiTHEe O METOJIE HHCTPYMEHTAIbHBIX IEPEMEHHBIX.

TunoBble OIEHOYHbIE MaTepHaabl Mo TeMaM 8. «CTanuoHapHble BpeMeHHbIE PSbI,

Moaeau ARMAY.

IIpuMepHbIil BAPUAHT 321aHNSI KOHTPOJIbHOM PadoThI
[To MCXOZHBIM JaHHBIM IIOCTPOMTE HECKOJBKO MOJEIEH C pPAa3jIMYHBIM KOJMYECTBOM JIAroB.
HccnenoBarh psii UCXOIHBIX JaHHBIX HA CTAI[MOHAPHOCTH C MOMOIBIO BU3YyaJIbHOTO TECTUPOBAHUS
psanoB, ACF, PACF-tectoB.Onienure napaMmerpbl NOCTPOEHHBIX Mojenei ¢ nomombio MHK u
BBIOpaTh M3 BceX MoJelel Ty, KOTopas HauOojee aJieKkBaTHa JaHHbIM. VHTepnpeTHpoBaTh
HOJIy4YeHHbIE Pe3yJIbTaThl BEIOPAHHOM MOJIEINH.

IIpumepHbIe BONPOCHI K KOJUIOKBUYMY

1.BpemenHoi psi.
2.CroxacTU4ecKHii cirydaifHbIi Tpoliecc.
3.CranmoHapHble BpeMEHHbIE PAIbI.
4.ABTOKOppEISIIMOHHAS QYHKIHS.
5.benprit rym.
6.IlpoBepka Ha rayCCOBCKHIA OEIbIN IIyM.
7.MA(q). Oneparop 3anazasiBanus. MA(1).
8. neHTnduImIpyeMocTs, yCIOBHEe 00paTHMOCTH.
9.JIuHeiHbIE TPOIIECCHI.
10.Paznoxenue Bonpaa.
11.ITpumeps! cTalIMOHAPHBIX BPEMEHHBIX PSJIOB B SKOHOMHUKE.
12.ITpouecc AR(p), ycioBre CTallMOHAPHOCTH.

13.TIpeacraBieHue B BUIE CKOIB3AMIETO CPEAHETO OECKOHETHOTO TOPSAKA.
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14.MA(Q) — ycrmoBue OOpaTHMOCTH — TMPEACTaBICHHE B BHIE Ipolecca aBTOPETPECCHH
OECKOHEUYHOI0 MOpsIIKa.

15.Heob6patumsrii mporiecc MA(1).

16.IIpouiecc aBTOperpeccHy, HAYMHAIOUIMICS B OMNPEICICHHBII MOMEHT BpPEMEHHU, BBIXOJA Ha
CTaOUIIbHBINA PEKUM.

17.Koppenorpamma mporecca AR(p).

18.YpaBuenus FOmna-Yoxkepa.

19.Monenu ARMA, ycioBue CTallmOHaApHOCTH, MPoOJIeMa OOIIMX MHOKHUTEIICH.

20.Monenn ARMA, yuuThIBaromnye ce30HHOCTb.

21 Mnentudukanuss cranuoHapHod moxaenn ARMA 10 aBTOKOpPPEISILIMOHOW ©  YacCTHOM
ABTOKOPPEIIUOHHON (DYyHKITHSM.

22.TabnuIipl TOBEACHUS KOPPEIOTpaMM.

23.Bp160opoyHas Koppeaorpamma.

24 . OproauyHOCTb.

25.Kputepuu 1715 IPOBEPKHU PaBEHCTBA HYJIIO aBTOKOPPEIISAIUN U YaCTHBIX aBTOKOPPEIISAIUH.
26.IIpencraBnenne u mnpumeneHue Q-tectroB boxkca-Ilupca u Jlptonra-bokca mans rpynmsl
BBIOOPOYHBIX aBTOKOPPEIISIIHIA.

27 .Merononorus bokca-J/[>keHKHHCA.

28.0neanBanue crarmonapHoi Mmojaenu AR(p).

29.011eHnBaHKe cTaliMoHapHoi Moaenn MA(Q).

30.0OuenuBanue crannoHapHoit ARMA(p,q).

31.J/IlmaraocTrKa OIECHEHHOW MOJICIIH.

32.Be100p MoenH, OCHOBaHHBIN Ha HH(POPMAIIMOHHBIX KPUTEPHUSIX.

33.IIporHo3upoBaHue Ha OCHOBE OJJOOPaHHON MOJIEINH.

TunoBble OLleHOYHbIe MATepHUAJbI 10 TeMaM 9. «HecTanmonapHble BpeMeHHbI€ PSIbL.

NnenTudukanusg cCTAHOHAPHLIX H HECTAIMOHAPHLIX PAAOB B paMkax moaeaed ARIMAY.

IIpumepHbIii BApUAHT 3aJaHUS1 KOHTPOJILHOI PadoThI
[TpoBectu noadop ARIMA-Moaenu o JaHHBIM 30J10TOBATIOTHBIX pe3epBoB Poccun ¢ 31.12.15 no
12.10.17 u caenaTh NpOTHO3 Ha 8 HEAETb BIEPE.

I[IpuMepHbIe BONPOCHI K KOJUIOKBHYMY

1.HecraunoHapHble psbl.
2.Ilpomecc, crariMOHapHBIA OTHOCUTENBHO JETEPMUHUPOBAHHOTO TPEH .
3.CToXacTHYeCKHI TpeH.
4. TS u DS psinprl.
5.Monenun ARIMA.
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6.Kputepun quku-dDymiepa.

7.Pazeutie u wumoctpauus tecra Juxku-®yinepa u pacmpenHoro tecra luku-dymiepa Ha
HAIMYUE CTMHUIHOTO KOPHSL.

8.UyBCTBUTENBHOCT K HAIMYHIO AETEPMUHUPOBAHHBIX PErPECCOPOB.

9.F-crarucruku.

10.KBagpaTtu4Hblil TpEeH].

11.KpartHble KOpHHU.

12.MuoroBapuaHTHas MpoleIypa.

13.JIpyrue KpuTepuu.

14 Tlonstue o tecre @umunca-Ileppona.

15.TTonstue o Tecre Kwiatkowski, Phillips, SchmidtandShin (KPSS, 1992) na cranmonapHOCTb.
16.ITonsitue o Tecre DF-GLS, paspa6orannoro B Elliott, Rothenberg, andStock (1996).
17.MccnenoBanue mpoOiaeM, BOZHUKAIOMIMX MPU TECTUPOBAHWU HA €AMHUYHBIM KOpPEeHb (KpUTHKA
Henncona u [Tnoccepa (NelsonandPlosser (1982)) TecToB Ha eTMHUYHBINA KOPEHB ).
18.MccnenoBanne HEKOTOPHIX TECTOB HA SAMHUYHBIA KOPSHB NMPU HATUYWH CTPYKTYPHOTO CABUTA.
19.1Tonsitue o Tecrax lleppona u 3uBOTa-OHApIOCA HA EIWHUYHBIA KOPEHb NpPU HAIUYUU
CTPYKTYPHBIX CIBUTOB B JAHHBIX.

20.IToHsATHE O CE30HHBIX CTUHUIHBIX KOPHSIX.

THUNOBbLIE OLIEHOYHbIE MATEPHMAJbI 10 TeMaM 10. «PerpeccMoOHHbII _aHaJM3 s

CTAMOHAPHBLIX BPEMEHHBIX PS/IOB. JIMHAMHYECKHE MOIEN).

IIpumepHBIH BapHaHT 3aJaHUSI KOHTPOJIBLHOM PadoThI
Hmerorcs nanHbie 00 M3MEHEHUH JIeHe)KHOH Macchl (M) u m3menenuuiieH (P) 3a mepuos 1980 —2004
rr. U3yunts rpaduk U3MEHEHHs AEHEKHOM Macchl U ILIEH 3a paccMaTpuBaeMbliinepnona. BrisBUTH
BU3YaJIbHBIN XapaKTEp B3aUMOCBS3H JIaHHBIX [TOKa3aTENEH.
OneHuTe NPUBENECHHYIO CUCTEMY JUIsl M3MEHEHHs JCHEKHOM Macchl M M3MeHEeHMs LeH. Haiitu

CTPYKTypHblE KO3((ULHEHTHl, HCHOIb3Ys JIOMOJIHUTEIbHOE WACHTU(ULUPYIOLIEE YCIOBUE

Bmp = 0. IIpoBepute, 00yCIOBIMBACT JTH H3MCHCHHE ACHEKHOM MacChI Apy .

Bonpocsl kK KOJUIOKBHYMY !

1./IluHamMuyeckue MOACIIH.

2.Mozens BEKTOpHOH aBTOperpeccuu (vectorautoregressivemodel, VAR).
3.Ycnosue cradunpHOoCcTH VAR, Hax0XKIeHHE CTaOMILHOTO COCTOSTHHUSL.
4.0t1kpeitast VAR.

5.HaxoxaeHue cTabunpHOM CBSI3U MEXIY psaamu, coctapistonmmu VAR.

6.ITon6op u ouenuBanue VAR, nuarHocTU4ecKue mporeryphl.
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7.Mcionp30BaHEe MHOTOMEPHBIX HH(GOPMAIIMOHHBIX KpuTepueB: Akawke, XeHHaHa-KynHHA) u
IIIBapua-baieca.

8.Beibop crnenudukanuy MoOEIH, ONTUMAIBHONH TIyOWHBI 3ama3iblBaHUN, OCHOBAaHHOW Ha
MH(OPMALIMOHHBIX KPUTEPHSIX.

Tunosnle oneHoyHnple Marepuajgbl o TemMaM 11. «PerpeccHoHHBIN aHAJIW3

HECTAIIMOHAPHLIX BpeMEHHBIX psiioB. KonHTerpamus 1 MoJaey KOPppeKIH OIIH0KAMM.

I[IpumMepHBIii BApHAHT 3a]aHUSI KOHTPOJILHOI PadoThI
YCTaHOBUTh BO3MOKHOCTh HAJM4YUsl MPUYUHHO-CIECICTBEHHOM CBA3M MEXAY MPUOBLIBIO
npeanpustus (F) u uHBecTHIMsAMH B ocHOBHOM kamuTan (G) ¢ momompio Tecta ['pamkepa.
[TpoBepuTh TUNIOTE3BI € PA3TMYHBIM KOJIMYECTBOM JaroB. CaenaTh BHIBOJIBL.

IIpumepHbIe BONPOCHI K KOJUIOKBUYMY

1.JIoxHast (KaXymiascs, MHUMas) PerpeCCUOHHAsl CBSI3b MEXKIY HECTAIl[MOHAPHBIMU BPEMEHHBIMU
psaAaMu.
2.KouHTerpupoBaHHbIC BpEMEHHBIC PSIJIbI, PAHT KOUHTETPAIIHH.
3.Bo3MOKHBIC TPUMEHEHHS K SKOHOMHYECKUM MOJICTISIM.
4.TecTupoBaHue Ha HAJTMYKE KOMHTETPAIIHH.
5.Teopema npencrabnenus ['peitHmkepa.
6. Monens  koppekuun  ommbkamu  (ErrorCorrectionModel - ECM), wunHTepnperamus
kodppurmentTo ECM.
7. ]1ByxcTyneHnyarass mpouenypa Ouria-I'pelinmkepa mnoctpoenuss ECM  mo umeromumcs
CTAaTHCTUYECKUM JaHHBIM.
8.TecTmpoBaHWe Ha HAIWYHEC KOWHTETPAIMA MEXIy HECKOJBKHUMH BPEMEHHBIMH psSIaMU U
omnpeieieHHe PaHra KOMHTEIPAllHH C MCIIONB30BaHUEM IpoLeayphl MoxaHnceHa.

9.BBI60p MOACIHN C UCITIOJIBb30BaAHHUEM I/IH(i)OpMaLII/IOHHBIX KPpHUTCPUCB.

THNoBLIE OlIEHOUYHbIE MATEPHAJIbI 110 TEMAM 12. «MojieJH NaHeJdbHbIX JAHHBIX).

I[IpuMepHbIe BONPOCHI K KOJUIOKBHYMY
1.PerpeccuonHbIe MOJIENH /1711 TAaHENIBHBIX TaHHBIX, COATaHCUPOBAHHbIE MTAHEIH.
2.Mogens ¢ pukcupoBaHHBIMH 3 eKkTamu.
3.Mojens co ciryqaiitHbIMU 3 derTamu.
4. Bpibop Mexay MOAeNbl0 ¢ (PUKCUPOBAHHBIMH 3(P(deKTaMH U MOJAENBI0 CO CIy4alHBIMU
apdexTamu.

TunoBbie OEHOYHLIE MaTEePHAJILI 0 TeMaM 13. «Moaeau ¢ OrpaHHuYeHHOM 3aBMCUMON

nepeMeHHOoi.

[IpumepHbIii BapHaHT 3a]JaHUS] KOHTPOJILHOI padoThI
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TpebOyeTcs wmccienoBaTh 3aBUCUMOCTH PEIHICHUST O BBIOOpE MPEONPUATHIOT TOKa3aTeneld ero
HagexkHOoCTH. H(DOpManus 0 mpeanpusaTHsIX, y9aCTBOBABIIMX B TEHEPAX 3a MPEAbLIYIIHIA TIEPUO/T
BPEMCHH, MTPE/ICTABICHA B TA0JINIIE UCXOAHBIX TAHHBIX:
y— pelieHue o BbiieneHnu cpeacts (1 — npuHsaTh, 0 — OTKIOHUTH);
X1 — mena craBa (Teic. $ 3a 1 1);
X2 — Ka4ecTBO CcIuiaBa (0ayioB);
X3 — Bpemsi (PyHKIIMOHUPOBAHMS ITOCTABIINKA (JIET);
X4 — yAaJIeHHOCTh MTOCTaBIIUKA (TBIC. KM);
X5 — mpeacTaBUTEIbCKHE PacXxobl (Teic. $).
[Moctpouts logit- u probit-moein 3aBUCUMOCTH PELICHHUS O BBIACACHUU CPEACTB Ha 3aKyIMKY
CICICIUIABOB OT IIOKa3aTelieil HaJeKHOCTH IMOCTABIIMKA W OIEHUTh KOI(PPUIIMCHTH JTaHHBIX
mojeneit. MHTepnpeTupoBaTh MoJy4YeHHbBIC MOJICIIH.
[IpuMepHbIe BONPOCHI K KOJUIOKBHYMY
1. Mopaenu GuHAPHOTO BBHIOOPA.
2.HenocraTku TMHEHHON BEPOSTHOCTHON MOJICITH.
3. [IpobuT-mMoeh.
4. Jlorur-Moz€eib.
5.Moenu MHOXXECTBEHHOTO BEIOODA.
6.Mozens yrnopsg04eHHOT0 MHOYKECTBEHHOTO BBIOOpA.

7.Mogenu ¢ eH3ypHUpOBaHHOM 3aBUCUMON IEPEMEHHOIA.

5.0ueHOYHbIE MATEPHAJIBI IPOMEKYTOYHON ATTECTALUMM MO IMCHUILIHHE
5.1. Dk3aMeH MPOBOAUTCS C TPUMEHEHUEM CIIEAYIOIIMX METO0B (CPEACTRB): OMPOC U

MPaKTUYECKOE 3a/IaHN€e B MIUCHbMEHHOM opme.

5.2. OueHo4Hble MaTepuAaJIbl IPOMEKYTOYHON aTTeCTAllUH

Komnonenr [TpomesxyTOUHBIH UHAUKATOP Kputepuii onieHnBaHus
KOMIIETEHIINH OLIEHUBAHMS
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OIIK OC-4.1.1 OIIK OC-4.1 ITpumensiet BrusBrisier mpo6aeMbl SKOHOMHYECKOTO
[Tpumensier COBPEMEHHYIO METOUKY XapakTepa Mpy aHaInu3€ KOHKPETHBIX
UHCTPYMEHTBI MOCTPOCHUS CUTyallud W TpejJiaraet CrnocoObl MX
OKOHOMETPUKHU B LEJAX| 3KOHOMETPUUYECKUX MOJECIIEH; | pEeLIeHNs, OLICHMBACT  OXKUJacMbIC
cbopa, 00paGOTKM H| METOIBI U IPUEMBI AHAIIM3a | PE3YJIbTaThl.

a”aansa SKOHOMUYECKHX SIBJICHUU U Bilageer coBpeMEHHBIMU METOIUKAMU
CTaTUCTUYICCKUX MPOLIECCOB ¢ IOMOLIBIO pacueTa W aHajgu3a  COLMAILHO-
AaHHBIX CTaHAPTHBIX TCOPECTUUYCCKUX | DKOHOMHUYCCKUX IIOKa3aTelIeH,
H DKOHOMETPHUYECKHUX XapaKTEPU3YIOLIUX 9KOHOMHUYECKHUE
Mozenen IIPOLIECCHI U SIBJIEHUS HA MUKPOYPOBHE

Tunosble olleHOYHBbIE MATEPHAJIBI IPOMEKYTOYHOM aTTeCTALIUH

IpumepHBIii CIUCOK BONPOCOB /ISl MOATOTOBKH K 3Kk3aMeny (Tembl 1-8)
1.OxoHOMETpHKA U €€ CBSI3b C IKOHOMUYECKOW TEOpHUEH.
2.Mozenu CBsI3M M MOJIENTN HAOJIOICHHIT; SKOHOMETPHYECKasi MOJEIb, T0100paHHast MOZCIb.
3.Tunbl 1aHHBIX U MOJEIIEH.
4. VICTOYHHMKH CTAaTUCTHYECKUX JAHHBIX.
5.Teoperudeckasi 1 BHIOOPOYHAsI PErpeCcCHsl.
6. MaTepnperanus ciy4aifHOTO YiIeHa.
7.JINHEHHOCTb perpeccuu 1o NepeMeHHbIM U TapaMeTpam.
8. Meron HanmenbIux kBaaparos (MHK).
9. Croiictrea MHK omnenok napamerpos moaenu. ['eomerpust MHK.
10. IpenrmonoxeHusl METO/1a HAMMEHBIIINX KBaIpaToB U Teopema ["aycca-Mapkosa.
11. Beibopounoe pacnpeaeneane MHK onenxu.
12. TIpoBepka CTaTUCTUUYECKUX TMIIOTE3 0 KO3 (UIIMEHTaX PErPECCUU U JOBEPUTEIIbHBIE MHTEPBAIbI.
13. JIByCcTOpOHHHE ¥ OJHOCTOPOHHHE TUIOTE3HI.
14. Perpeccus ¢ OuHapHON 00BACHAIONIEH TEPEMEHHOM.
15. Kpurepuu xauecTBa NpUOIMKEHUS TaHHBIX MOJIENIBIO U UX UCIOJIb30BaHUE JJIsl BBIOOPA MOJIEIH.
16. I'erepocke1aCTUYHOCTb.
17. MynbTUKOJUIMHEAPHOCTD.
18. ABTOKOpPPEITHPOBAHHOCTD.
19.Metoab! «60pb0BI» ¢ HApYIIEHUSIMU MIPENONI0KEeHUI TeopeMbl ['aycca-Mapkosa.
18.Mcnonp30BaHre OLEHEHHOM MOJIENH Il TPOTHO3UPOBAHUSI.
19.CwmernieHre u3-3a MPOMyIIEHHOW MEPEeMEHHOM.
20.Moeitb MHOYKECTBEHHOM JIMHEHHOW PerpecChH.

21.01eHKa HAMMEHBIIIUX KBAIPATOB.
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22.IlpennonoxkeHus MeToJa HaWUMEHBIIMX KBAAPATOB JJII MOJEIM MHOXKECTBEHHOW JIMHCHHOU
perpeccuu u teopema ['aycca-Mapkoga.

23. TIpoBepka BoITIONHEHUs Tipeanonoxennii MHK.

24.HapyieHus npenmnosioxkeHuii reopemsl I 'aycca-MapkoBa,ux MOCIEACTBUA U METObI «00PbOBI» €
HUMH.

25.Kputepun kadectBa MpUOIMKCHUS JAaHHBIX MOJEIBI0O MHOKECTBEHHOUW JTMHEHHON perpeccuu u
UX UCTOJIb30BaHUE [T BEIOOpA MOJICIIH.

26.IIpoBepka runoTe3 U JOBEPUTEIbHbIE UHTEPBAIIbI ISl OHOTO KO GHUIUEHTA.
27.ITpoBepka COBMECTHBIX THIIOTE3.

28.TecTupoBaHue OrpaHMYCHHSI, BKIIOYAIOMIETO HECKOIBKO KO (PUIIEHTOB MOJICIIH.
29.TectupoBanue crieqUpUKAIMA MOJIEIIA MHOKECTBEHHOHN JIMHEHHON Perpeccui.
30.06mas cTpaterust MOAEIMPOBaHUS (DYHKIINN HEIMHEHHON PErPEeCcCHH.

31.Bupl HEMMHEHHOCTH.

32.I1apHast HETMHEWHAS PETPECCHSL.

33.B3anmoeiicTBrue MKy HE3aBHCUMBIMU TIEPEMEHHBIMHU.

34.BHYTpeHHss ¥ BHELIHSISI 000CHOBAaHHOCTb UCCIICOBAHUSL.

35.CmerieHne n3-3a NpoIyIIEeHHbIX IEPEMEHHBIX.

36. Cmenienne n3-3a OMMOOK U3MEPEHUST OOBSICHSAIOUINX TIEPEMEHHBIX.

37. OTcyTCTBYIOIINE JaHHBIE, CMEIIICHUE W3-3a 0TOOPa HAOFOICHH.

38. HenpaBuibHas cnenndukanus GyHKINOHATBHON (OPMBI perpeccuu.

39.B3anmHOe BIHSHHIE TEPEMEHHBIX.

40.CucteMbl OJTHOBPEMEHHBIX YPaBHEHHUH.

41.CtpyKTypHas U puBeieHHast (OPMBI.

42 .9K30reHHbIe, HIOT€HHBIE, PEIONpeIeTICHHbIC IEPEMEHHBIE.

43 VI neHTHPULIHPYEMOCTb OT/IbHBIX YPAaBHEHUH CTPYKTYpHOI (OPMBI.

43.0O1eHuBaHNE CUCTEMBI OTHOBPEMEHHBIX YPaBHEHUH.

44 BHYTpEeHHSS U BHEIIHSSI 000CHOBAaHHOCTh IIPU IPOTHO3UPOBAHUHM 110 MOJIENIN PETPECCUU.
45.TToHsATHE O METOJIe UHCTPYMEHTAJIBHBIX IEPEMEHHBIX.

46.BpeMeHHOM ps.

47.CTOXaCTUYECKUN CITydalHbIN TIpoIecc.

48.CranoHapHbIE BpEMEHHBIE PSIJIBI.

49. ABTOKOppETALIMOHHAS QYHKIIHS.

50.benblit mrym.

51.IIpoBepka Ha rayCCOBCKUN OEIbI IIyM.

52.MA(q). Onepatop 3ama3neiBanust. MA(1).
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53.nenTuunmpyemMocTb, yCI0BHE OOPATHMOCTH.
54.JInHelHbIE TPOLECCHI.
55.Paznoxenue Bonpga.
56.1IpuMepsl cTallMOHAPHBIX BPEMEHHBIX PSAJIOB B 3KOHOMUKE.
57.I1pomecc AR(P), ycitoBHE CTAllMOHAPHOCTH.
58.1IpencraBnenue B BUJE CKOJIB3SILIETO CPeIHEro OECKOHEYHOTO TOPSIIKA.
59.MA(q) — ycinoBue OOpPaTUMOCTH — TPEACTABICHHWE B BHJE MpoOIlecca aBTOPETPECCUU
OECKOHEYHOT0 MOpsIIKa.
60.Heobpatumerii mporiecc MA(1).
61.I1Iporecc aBTOpETrpeccCHy, HAUMHAIONIUICS B ONPEICICHHBII MOMEHT BpPEMEHH, BBIXOJ Ha
CTaOUJIbHBIA PEKUM.
62.Koppenorpamma mporecca AR(p).
63.YpaBuenus FOna-Yoxkepa.
64.Monemu ARMA, ycioBre cTallmOHAPHOCTH, TIPoOIeMa O0IINX MHOKHUTEIICH.
65.Moaemun ARMA, yauThIBaroIue Ce30HHOCTb.
IpumepHBIii CIUCOK BONPOCOB /ISl MOATOTOBKH K 3a4eTy ¢ oueHkoii (Tembr 8-13)
1. Nnentudukanus cramuoHapHod wmoxeanu ARMA 1o  aBTOKOPPENSIIMOHOW M YacTHOM
ABTOKOPPEISIIUOHHON (DYyHKITHSM.
2. TaOmuIel TOBECHUS KOPPEIOTPAMM.
3.Be16opounas koppenorpamma.
4. 9proJuIHOCTb.
5.Kputepuu 1151 poBEpKH paBEHCTBA HYJIO aBTOKOPPEISIIIUI M YaCTHBIX aBTOKOPPEIISIITUH.
6.IlpencraBnenne u mnpumenenune Q-tectoB boxca-Ilupca u Jlptonra-bokca mis rpymnmsi
BBIOOPOYHBIX aBTOKOPPEIISIIHIA.
7.Metononorust bokca-JI>keHKuHcA.
8.0nennBanue cranuoHapHoi Mmoaemu AR(p).
9.0nenuBanue cranuoHapHoi Moaenmn MA(q).
10.0OuenuBanue craitmonapuoit ARMA(p,Q).
11.J/IlmarHocTHKa OIEHEHHON MOJICIIH.
12.Br16op Mojenu, OCHOBaHHBIN Ha MHPOPMAIIMOHHBIX KPUTEPHUSIX.
13.TIporHo3upoBaHre Ha OCHOBE IMOA00PAHHON MOJICIIH.
14 HecranmoHapHble psiibl.
15.TIpomecc, cTanMOHAPHBIN OTHOCUTEIHHO JETEPMUHUPOBAHHOTO TPEH/IA.
16.Croxactrueckuii Tpera. TS u DS pssr
17.Monenu ARIMA.
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18.Kputepun Jluxu-dysiepa.

19.Pa3Butne u wuroctpanus tecra Juku-DOymiepa u pacmmpenHoro tecra Juku-dymnepa Ha
HAJIMYKME €IMHUYHOTO KOPHSI.

20.YyBCTBUTENBHOCTD K HAJTMUUIO IETEPMUHHUPOBAHHBIX PETPECCOPOB.

21.F-cratuctuku.

22.KBanpaTu4Hblil TpEeH].

23.KpaTHble KOpHH.

24 MHoroBapuaHTHas MMpoIeaypa.

25.MccnenoBanue mpobsieM, BOSHUKAIOMIMX MPU TECTUPOBAHUU HAa €AMHUYHBIM KOpPEeHb (KpUTHKA
Henncona u [Tnoccepa (NelsonandPlosser (1982)) TecToB Ha eTMHUYHBINA KOPEHB).
26.MccnenoBanne HEKOTOPHIX TECTOB HA €IMHUYHBIA KOPEHb MPU HAJTMYUHU CTPYKTYPHOTO C/IBHTA.
27Ilonsatue o tecrax Ileppona u 3uBOTa-OHApIOCA HA EIWHUYHBIA KOPEHb NpPU HAIUYUU
CTPYKTYPHBIX CABUTOB B JAHHBIX.

28.IToHsATHE O CE30HHBIX CTMHUIHBIX KOPHSIX.

29.Jlunamudeckue Mozaeu. Moellb BEKTOpHOH aBToperpeccuu (vectorautoregressivemodel, VAR).
30.YcaoBue cradbunsHocTH VAR, Hax0KIeHHE CTAOMILHOTO COCTOSHUS.

31.0t1kpeitas VAR.

32.HaxoxeHnue cTabuiIbHOM CBSI3U MEXKTy psiaMu, coctaBisiromumMu VAR.

33.IToxnbop u oniernBanue VAR, nnarHocTudecKkue mporeryphl.

34.Vcnonp30BaHNe MHOTOMEPHBIX HH(POPMAIIMOHHBIX KpUTEpHEeB: AKaunke, XeHHaHa-KywHHA) u
[ITBapua-barieca.

35.Be10op crnenuduKany MOJENH, ONTHMAIBHOW TIIyOWHBI 3arma3/JIbIBaHUN, OCHOBAaHHOW Ha
UH(POPMAIMOHHBIX KPUTEPHUSX.

36.JIoxHast (KaKyIascs, MHUMAasi) perpeCCHOHHAs CBA3b MEXy HECTaI[MOHAPHBIMU BPEMEHHBIMU
psAAaMH.

37.KouHTEeTprpOBaHHBIE BPEMEHHBIE PSIbI, PAHT KOMHTETPAITHH.

38.B03MOXKHBIE TPIMEHEHHSI K SKOHOMHUYECKUM MOJIETISIM.

39.TecTupoBaHue Ha HAIMYME KOMHTETPALUH.

40.Teopema npencrasnenus [ peitHxepa.

41. Mogaen» xkoppekmuu ommbkamu (ErrorCorrectionModel — ECM), wuHTepnperarus
ko3¢ purmenTo ECM.

42 JIyxctyneHuatass mponenypa OHria-I'pelinmkepa mnoctpoenuss ECM  mo umerommmcs
CTaTUCTHUYECKUM JTAaHHBIM.

43.TecTrpoBaHUe Ha HATMYHE KOMHTETPAIIMH MEXKY HECKOJIBKUMH BPEMEHHBIMHU PSTAMH.

44. OnpeneneHue paira KOMHTErpaluy C UCIIOJIb30BaHUEM Ipoueaypsl MoxaHceHa.
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45. Be16op MozeNH ¢ UCTIONIh30BaHUEM UH(POPMAITMOHHBIX KPUTECPHUEB.
46.PerpecCOHHbBIC MOJCIU JJIsI TAHEIBHBIX JAHHBIX, COATAHCUPOBAHHBIC MTAHEITH.
47 Mopnenb ¢ GpuKCUpOBaHHBIME (P (EKTaMH.
48.Mopenb co cirydaitHeIMH 3 deKkTamu.
49.BpiOop MEXIy MOIETbl0 ¢ (PUKCHpOBaHHBIMH Jh(EeKTaMu W MOJENBI0 CO CIIyYailHBIMH
s dexTamu.
50.Monenu 6uHApHOTO BBIOOpA.
51.Henoctatku TMHEHHOM BEPOSATHOCTHON MOJICTIH.
52. IIpoGuT-MoETb.
53. Jlorut-mMozens.
54 Mojeny MHOKECTBEHHOTO BBIOOpA.
55.Moienb yHnopsiioueHHOT0 MHOKECTBEHHOTO BBIOODA.
56.Moenu ¢ IIeH3ypUPOBaHHOW 3aBUCUMOM TIEPEMEHHOM.
IIpuMepHbIe BAPUAHTHI IK3aMEHAIIMOHHBIX OHJIETOB

3K3AMEHAIIMOHHBINA BUJIET Ne 1
N0 JUCHUIIMHE K JKOHOMETPHKA»
1. JIuneltHOCTB perpeccuu Mo nepeMeHHbIM U IMapamMeTpam.
2. HenpaBunpHas cienudukanys GyHKIIMOHATHHONH (POPMBI pETPECCHH.
3. UccnenoBanue BimouaeT 10 Mansix npeanpustuii 00padaThIBaIOLIei MPOMBIILIIEHHOCTH, TJIe

y — oTpebieHue MaTepualloB, ThIC., py0. U X - 00BEM MPOU3BOACTBA, ThIC., pYO.

Ne mpennpusitus O06BeM MPOU3BOJICTRA, THIC., [ToTpebieHue MaTepuasos,
pyo., X THIC., pyO. Y
1 21,5 116
2 20,5 125
3 26,5 128
4 28 135
5 24 1445
6 21,5 147
7 22 151
8 25,5 182
9 27,5 170
10 29 155,5
TpeOyercs:

IlocTpouth NTUHENHOE ypaBHEHHUE NMAPHOU perpeccuu y oT X . CrenaTh BBIBOJ,.

Paccunrare nunHeiHbI K03 PuirienT napHoit koppensuuu Craenatb BIBOI.

Cpenntoro omOKy anmpokcumanuu. Caenatb BIBOJL.

C nomomisto F- kpurepus @uiiepa OLEHUTE CTATUCTUYECKYIO HAJEKHOCTh PE3YJIBTATOB
PErpecCUOHHOIO MOJCIUPOBAHUS.

4. ImeroTcst naHHbIE O MPUOBLIM KOMITAaHWU 3a 16 KBapTanoB. BT MOIy4yeHb! Cliedyromue
3HAYECHHUE OLIEHKU CE30HHOM KOMIIOHEHTHI C IIOMOLIBIO MYJIbTUIIIIMKATUBHONU MOJEIIH.

Ne kBaprana, i

I I Il v

T'on
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1 - - 1,191 1,835

2 0,146 0,285 2,003 0,985

3 0,690 1,298 1,038 0,352

4 0,962 0,346 - -
TpeOyercs:

OHpeI[eJ'II/ITB CKOPPEKTUPOBAHHBIC CE30HHBIC KOMIIOHCHTHI C IIOMOLIBIO MYHBTHHHHKaTHBHOﬁ
MOACIIN.

Caenars MPOrHO3 MPUOBUTH KOMIIAHKWH Ha ITEPBOE BTOPOE CIIEAYIOIIETO ro/a.
VYpaBuenue tpeuga T =10,66+1,26-t. Caenate BeIBOI.

3K3AMEHAHI/IOHHLII71 BUJIET Ne 2
N0 JUCHUIINHE K IKOHOMETPHKA»
1.Metononorus bokca-JI>keHKkuHCA.
2.Mojienu MHOXECTBEHHOTO BBIOODA.
3.Nmetotea cnenyromiye JaHHbIE 3aBUCUMOCTH 00beMa BBITYCKa MPOTyKIIUU (y) OT KOJHWYECTBA

pabounx (Xl)I/I CTOUMOCTH OCHOBHBIX (POHOB (ThIC. py0.) (xz) 10 KpynHBIX KOMITAHU.

y X1 X2 y? X7 x5 NS NLY) X1%p
Cymma 65,7 88,9 35,1 5306,9 | 8180,9 | 1323,7 | 6039,2 | 2297,5 | 30614

Tpebyercs:

Onpenenuts napHelie ko3 duuuenTs! koppensuuu. Crenarb BbIBOI.

[TocTpouTh ypaBHEHHE MHOXXECTBEHHOW PETPECCHU B CTAHJAPTU3UPOBAHHOM MacIiTade u B

ectecTBeHHOH popme. Crenarb SJKOHOMHUECKHUI BBIBO/IL.

[IpoBecTu OlLIEHKY KauecTBa MOJIYYEHHONW MOJIENH ¢ TOMOIIbI0 MHOYKECTBEHHOTO KO3 dulineHTa

KOppessuu U aetepMuHanuu. CaenaTsh BBIBOJ.

4.TTo necsitu Tepputopusim paiiona 3a 200 X r. MI3BecTHBI 3HAYCHUS [IBYX TIPH3HAKOB. Y paBHEHHE

perpeccun: y = 2,2 + 0,7x.

Paiion Pacxoap! Ha mOKyTIKy CpennenHeBHas 3apaboOTHAs
MIPOIOBOJIBCTBEHHBIX TOBAPOB,THIC., 1aTa OHOrO pabOTHHKA, PYO., X
pyo., y
Bragumupckas o0u1. 44 87
KocTpomckas 0011 45 88
OpJioBcKas 00JI. 46 89
Psizanckast 0071. 47 90
CMouneHckas 0071 48 91
TBepckas 0071 49 42
bpsiackas o0J1. 61 101
HBanoBckas 001. 62 102
Tynbckas 00JI. 127 103
SpocnaBckast 0071 128 96

OHpe,Z[CJ'II/ITB HaJIMYUE Ir€TCPOCKECTACTUIHOCTH IIPHU YPOBHE 3HAYMMOCTU O = 0,05
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IIkana oneHUBAHNA.

Kpurtepuu oneHnBanus Ouenka

JleMOHCTpHpYyeT 3HAaHHME Marepuaja B TIOJHOM O0ObeMe, 5 (OTJIMYHO)
JIOTUYECKH TPaBUIBLHO H3JIaraeT OTBETHl Ha BOIPOCHI; 3HAET
QITOPUTMBI JUI MPOBEPKH CTATHCTUYECKUX THUIOTE3, KPUTEPUHU
aJIeKBaTHOCTU M 3HAYMMOCTH BBIOpDAHHON MOJENN WIM 3aKOHa,
000CHOBAET IrpaHUIIbI TOYHOCTH ISl TapaMeTPOB paclpeiesieHus;
MMeeT HaBbIK MPaBUIBHOTO BBIOOpA M HCIIOJIB30BAaHUS METOJIOB
TEOPUHU BEPOSTHOCTEH U MATEMATUUYECKOM CTATUCTUKH JUISI PELLICHUS
3ana4 B chepe IKOHOMUKH, (PMHAHCOB M OU3HECA, MHTEPIPETAIIUU U
aHaJIM3a MOJIYYCHHBIX PE3YyJIbTaTOB.

JleMoHCTpUpyeT3HAaHUE MaTepuajia B MOJHOM 00beMe, HO 4 (xopomio)
HE3HAYUTENIFHO HApPYIIAET MOCIEI0BATEIbHOCTh M3JI0KEHHS, AAeT
HEyBEpEHHbIE M HEJOCTATOYHO IIOJHBIE OTBETHl HA BOIPOCHI;
BJIaJICeT HABBIKAMH aHAJIN3a JAHHBIX, HEOOXOAMMBIX JJISl pPEIICHUS
MOCTABIIEHHBIX JKOHOMHYECKHMX 3aJay; yMEeT HCIOJIb30BaHU
METOBI TEOPHH BEPOSITHOCTEH W MAaTEMAaTUYECKON CTATUCTHKH IS
pelieHus 3a1a4 B chepe SIKOHOMHUKHU.

JleMOHCTpUpYyET HENOJIHOE 3HAaHHUE MpeiMeTa, HO MaTepuain | 3 (yIOBIETBOPUTEILHO)
u3naraet parMeHTapHO U HEMOCIeA0BaTEIbHO, TOMYCKAET OIMOKH
B MMPUMEHEHUHU METOJa PEUICHUs, 3a/]a4y pelaeT YaCTHYHO; HMEeT
3aTpyJHEHUS TMpPU  BBHIOOPE  ajIrOpUTMOB  JJIsl  MPOBEPKH
CTaTUCTHYECKUX TUIOTE3, KPUTEPUEB aJIEKBATHOCTH U 3HAYUMOCTH
BBIOpAHHOM MOJIETM WM 3aKOHA, METOJIOB JIMHEHHON anreOphl st
pereHus 3a1a4 B cepe SKOHOMUKH, ((MHAHCOB U OM3HECA; HE UMEET
HAaBbIKa MHTEPIIPETALIMU U aHAIIN3a MOJYYEHHBIX Pe3yIbTaTOB.

He nemoHCTpupyeT yCcBO€HHE OCHOBHOTO cojiepkaHus | 2 (HEYyIOBJIETBOPUTEIHHO)
npeamera, oOHapy>KMBaeT HE3HaHWE OOonblIed yacTh ydeOHOro
Marepuaia, 10myckaer rpyObie omMrOKU B ONPEACTICHUH TOHATHH U
IIPU PELIeHUH 33/1a4; He IEMOHCTPUPYET 3HaHUE METOJI0B cOOpa U
aHanmm3a  WHQOpMAlMM; HE  yMEeT  MPOBOAWUTH  aHAJIH3
npodecCHOHATIBHBIX 33au.

6.MeToauyeckne MaTEPHAJIbI 10 OCBOEHU IO TUCIHILINHBI
MeToanyeckue yKa3aHus M0 BbINOJHEHHIO KOHTPOJIbHBIX PadoT
JlauHbIN BU paObOTHI IPOBEPSIET:
1) ycBOeHUE 00y4arONIMMHKCS TTOJYUYCHHBIX B X0J1¢ 00YUYCHUS YMEHUI U HABBIKOB,;
2) CIOCOOHOCTh BBIOpPAaTh HMHCTPYMEHTAJbHBIC CpEACTBA IS OOpabOTKH JaHHBIX B
COOTBETCTBHH C ITOCTABJICHHON 3a/1aueii;
3) yMeHue MpoaHATU3UPOBAThH PE3yIbTAThl PACIETOB U 0OOCHOBATH MOTyUYEHHBIC BHIBOIBI.
[IpumepHo 3a 2-3 Hemenu 10 TPOBEACHHUS KOHTPOJBHON paboThl oO0ydaromemycs
HEO0OXOAMMO TMOTYUYUTh y MPEnoaaBaTesl Ma0JI0H KOHTPOJIbHON PabOThI UM TPUMEPHBIN TTEPEUYCHb
MPaKTUYECKUX 3aJaHui, BXOJSIIMX B KOHTPOJBHYIO pabOTy, W TMOCJIE€ AITOr0 MPHUCTYNHTHh K

IHOATOTOBKE.
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[Ipu moAroTOBKE K KOHTPOJIBHOM paboTe CIEAYET:

1) HOBTOPUTH TEOPETUYECKHIA MaTEpHaJl 10 TEMaM, BKJIIOUEHHBIM B KOHTPOJIbHYIO padoTy;

2) IPOCMOTPETh MaTepUAIIbl IPAKTHYCCKHUX 3aHATHI M JOMALTHUX 33JaHUH;

3) monpoOoBaTh PELIUTh 3aJaHUsd U3 IA0JOHA KOHTPOJIBHOM pabOThl WIM IPUMEPHOrO
IIEPEYHs IPAKTHYECKUX 3aJaHNH;

4) 3aKkpenuTh TIOJTY4YEHHbIE YMEHUS M HaBbIKM, pellas I[OXO0XKHE 3aJaHus U3
PEKOMEHI0BAaHHBIX MPEToaBaTeeM YUeOHUKOB U Y4eOHO-METOANYECKIX TTOCOOHIA.

Ecnu B mporecce NOArOTOBKM K KOHTPOJBHOM paboTe€ BO3ZHUKIM 3aTPyIHEHMs WU
TpeOyroTCs Kakue-mM00 YTOUHEHHMsI M PEKOMEHJAluH, CleAyeT OOpaTUThCs 3a IMOMOULIbIO K
IIPENoaaBaTesio.

MeTtoauyeckue yKazaHus 110 MOATOTOBKeE K KOJUIOKBUYMY

KonnokBuyM — 310 cobeceioBaHuE MTPENoiaBaTelis U yyallerocs 1o 3apaHee onpeaeseHHbIM
KOHTPOJIBHBIM BOIIPOCAM.

OCoOEHHOCTh KOJUIOKBUYMa B TOM, YTO O3TO HE MPOCTO (opMa KOHTPOJS, a METOA
yIIyOJIeHHs, 3aKpeTICHHs] 3HAaHUK YJaIuXcsl, TaK KaK B X0J1€ co0ece10BaHMs PEnoaBaTeb UMEeT
BO3MO>KHOCTb Pa3bsACHUTD BOIPOCHI, BO3HUKAIOIIHUE Y YUAIIErocs B IPOLECCEe MOArOTOBKH.

OTOT BUJ I€ATEIILHOCTH PA3BUBAET HABBIK OCYILIECTBIATH COOp, aHATIN3 U 00pabOTKY JaHHBIX,
HEOOXOIMMBIX JUTSI peIIeHHsI TPOGECCHOHATBHBIX 3a/1a4.

Ha camocTosiTenbHy0 TOATOTOBKY K KOJUIOKBUYMY O0y4aronemMycs OTBOJUTCS 2-3 HEJEIH.

IIpu moAroTOBKE K KOJJIOKBUYMY CIIEAYET:

1) mpocMOTpeTh KOHCHEKTHI JICKIUI U MPAKTUYECKHUX 3aHATHI U OTMETHTh B HUX HMCIOLIHECS
OTBETHI Ha BOIIPOCHI KOJUIOKBUYMA.;

2) ecnM KOHCIEKTbl COAepX aT He BCE OTBETbl MM YacTh BOIPOCOB BBIHECEHO
IpernoJiaBaTesieM Ha CaMOCTOSTENbHOE PACCMOTPEHUE, HEOOXOJUMO U3YyUUTh COJIepKaHue yueOHoH
JUTEPATyphl, PEKOMEHIOBAaHHOW IIPETIOAABATEIEM,

3) B ciryyae BO3HUKHOBEHUS KaKUX-JTMOO 3aTpyJHEHHUM TP MOATOTOBKE CIIETyeT 00paTUThCS
3a MOMOIIBIO K [TPENOoJaBaTelto.

MeTtoauyeckue peKOMeH/AalMH 110 MPOBEICHUIO IK3aMeHa

ATTecTallMOHHBIE UCTIBITAHUS TPOBOJATCS MIPENOAaBaTeNEM, BELYIIIUM JIEKIIUOHHBIE 3aHATHS
110 JaHHOM ITUCIUILINHE.

[Ipu mpoBeneHNN MUCEMEHHOTO YK3aMEHa B ayAUTOPUH MOKET OJHOBPEMEHHO HAXOJIUTHCS
dK3aMEHyeMasl TpyIIa B IOJHOM COCTABE.

DK3aMeHAIIMOHHBIN OMJIET BBIOMPAET caM SK3aMEHYEMbIil B CIIy4aiiHOM MOpSJIKE.

DK3aMeHyeMble MOTYT TMOJb30BaThCsl MpOrpaMMoil y4eOHOH AMCHMIUIMHBI, a TakKXke C

pa3pelieHus IpernoaaBaress KalbKyJIaTOpaMu.
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IIpu mpoBeneHUN SK3aMEHAIK3aMEHYEMbIM IIPEUIaraeTcsi OTBETUTh HA JIBAa TEOPETHUECKHX
BOIIPOCA U BBITIOJIHUTS JIBAa IPAKTUUECKUX 33aHUSI B COOTBETCTBUH C MPOHACHHBIMU TEMAMH.

Bpemsi nanumcanus 3K3aMEHAIMOHHON paboThl cocraBiser 90 MuH. (MO KETAHHUIO
9K3aMEHYEMOTr'0 OTBET MOXET ObITh JOCPOUYHBIM).

W3noxeHue MaTepuaia BeJETCs B JINCTE OTBETA, KOTOPBIN 3aTeM (II0 OKOHYAHUH 3K3aMEHa)
CZIaeTCsl Ha IIPOBEPKY dK3aMEHATOPY.

IIpoBepka pabOT BBINONHAETCS 3K3aMEHATOPOM IIOCIE OKOHYAHHUS 3K3aMEHa M OLICHKH
BBICTaBJIAIOTCS B COOTBETCTBUM C KPUTEPUSAMU OLIEHUBAHUS.

B ciydae BO3HMKHOBEHHMS COMHEHUI OTHOCHTEIbHO TIJIyOMHBI 3HAHUI S5K3aMEHYEMOTO
HK3aMEHATOP MOXET IPUIVIACUTH €r0 M 3aJaTh JONOJIHUTEIbHBIE W YTOUHSIOLIME BOIPOCH B
npejenax yueOHOro MaTepualla, BBIHECEHHOTO Ha 9K3aMEH.

OneHka pe3ylbTaTOB  IMUCBMEHHOIO  aTTECTAllMOHHOTO  MCIBITAaHUS  OObBSBISACTCS
9K3aMEHYEMBIM B JIEHb €T0 NPOBEICHHUS.

CaMonoaroToBKa K NpaKTHYeCKUM 3aHATHAM

[Ipu noAroToBKE K MPAaKTUYECKOMY 3aHATHIO 00YyYaroIeMycsi HEOOXO0AUMO:

1) 03HAaKOMHTBCS C COOTBETCTBYIOLIECH TEMOil IPOrpaMMbl TUCIUILIAHBI,

2) OCMBICIHUTD KPYT U3Y4aeMbIX BOIIPOCOB U JIOTUKY UX PACCMOTPEHMS;

3) TIaTeIbHO U3YUYUTh JEKIIMOHHBIN MaTepUar;

4) N3y4uTh PEKOMEHI0BAaHHYIO JINTEPATYPY 10 JAHHOH TEME;

5) 03HaKOMHTbCS C BOPOCAMU OUYEPEAHOTO MPAKTHUECKOTO 3aHATHUS.

BaxHbIM acHeKTOM CaMOCTOSATENIbHOM MOJArOTOBKM CTYIEHTOB sBIsieTcss paboTa C
O61OIMOTEeYHBIM (POHIOM.

Ora paboTa npeanogaraeT pa3IudyHble BAPUAHTHI MOBBIMIEHNUS TPO(ECCUOHATBLHOTO YPOBHS
CTYZCHTOB B TOM YHCJIE:

a) NOJyYeHHE KHUT B HAYYHOM a0OHEMEHTE;

0) N3y4eHHE KHUT, )KypHAJIOB, Ta3€T B YNTAIBHOM 3aJI€;

B) BO3MO>KHOCTb ITOMCKA HEOOXOIUMOI0 MaTepHasa ocpeiCTBOM IEKTPOHHOIO KaTaJlora;

I') HOJy4YeHHE HEOOXOMUMBIX CBEACHUH 00 MCTOYHMKAX HH(POPMALUU Y COTPYIHUKOB

OUOJINOTEKMU.
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7. YueOHas1 IuTepaTypa U pecypcbl HH(POPMAIMOHHO-TEJIEKOMMYHHKANMOHHOM CeTH

"UnTepHer"

7.1. OcHoBHas JIUTEpaTypa

1. Croxk, /1. Beenenue B sxkonometpuky / JI. Ctok, M. YOTCOH ; miep. ¢ aHrJ. ; MOJ Hayd. Pe/l.
M.IO. Typynueoiti. — Mocksa : WUznarensckuit qom «Jleno» PAHXul'C, 2015. — 864 c. —
(Akagemuueckuii  yueOnmk). -  ISBN  978-5-7749-0865-3. -  Pexum  mocryma:
https://new.znanium.com/catalog/product/1043159

2. Hocko B.I1. Dxonomerpuka Kuawura 1, U.1,2: yue6nuk. — M.: [eno, 2011. — 672 c.

3. Kantoposuu I'.I"., Jleknuu: AHaiu3 BpeMEHHBIX PsAIOB, DKOHOMUYECKU KypHana BIID,

2002, NeNe 1-4, 2003, Nel.— URL:https://ej.hse.ru/archive.html

7.2. JlonoiHUTEIbHAS JIUTEpaTypa

1. Koamepon D2.K. MukposkoHoMeTpHKa: MeToAbl U ux npumeHeHus: Kuura 1 Yuebnoe
noco6ue / Kamepon 2.K., Tpusenu [1.K., nep. ¢ anrn. mog Hayu. pen. Hememesa b. - M.:1J[ Jleno
PAHXuI'C, 2015. - 552 c.: 70x108 1/16. - (Axagemuueckuii yueOHuk) (ITepernér) ISBN 978-5-
7749-0955-1 - Pexxum noctyna: https://new.znanium.com/catalog/product/982080

2. YunbsaMm, ['pun Oxonomerpudeckuii ananus. Ku.1 / I'pun Yunesam ; nog penakuueii C. C.
CunenbaukoBa, M. 10. Typynuesoii ; nepeBoa A. B. Xoasipes [u ap.]. — Mocksa : [eno, 2016. —
760 c. — ISBN 978-5-7749-1157-8 (xu.1), 978-5-7749-0959-9. — TekcT : 3MEKTPOHHBIA //
DIIeKTPOHHO-OUOINOTEUHAS cucremMa IPR BOOKS : [caiT]. — URL:

http://www.iprbookshop.ru/95146.html

3. Yunbam, 'pun Dxonomerpuueckuil ananu3. Ku.2 / I'pun Yunesawm ; non penaxuueii C. C.
CunenpaukoBa, M. 10. Typynuesoit ; nepeBon A. B. Xozasipes [u ap.]. — Mocksa : [lemno, 2016. —
752 c. — ISBN 978-5-7749-1158-5 (xH.2), 978-5-7749-0959-9. — TekcT : 3MEKTPOHHBIA //
DNEeKTPOHHO-ONOINOTeYHAs cucreMa IPR BOOKS : [caiiT]. — URL:

http://www.iprbookshop.ru/95147.html

4. Paccen, JlpBuncon Teopust u Mmetoasl s3xkoHoMeTpuku / [{pBuncon Paccen, [[xeiimc Mak-
Kunnon I'. ; mox penaxnueii E. . AuapeeBoii. — Mocksa : Jleno, 2018. — 936 ¢. — ISBN 978-5-
7749-1205-6. — TekcT : 31eKTpOHHBIH // DnekTpoHHO-0ubaroTeunas cucrema IPR BOOKS : [caiir].

— URL.: http://www.iprbookshop.ru/95131.html

7.3. HopMaTHBHBIE IPaBOBbIE IOKYMEHTHI U HHAs MpaBoBasi HHGopManus

He npenycmotpeHo.

7.4. UuTepHET-pecypchl

1. www.cbr.ru — Llenrpanbasbiii 6ank Poccun
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2. minfin.ru — MunwucrepctBo punancos Poccuun

3. www.gks.ru — 'ockomcrar Poccun

4. www.rbc.ru — MupopmanmonHoe areHTcTBo «Pocousneckoncantuur (Poccus)

5. www.worldbank.org — Becemuphblii 6aHk

6. www.imf.org — MexxyHapoJHBIN BaTIOTHBINA (OH/T

7. https://lwww.hse.ru/info — I'ocynapcTBeHHbIi yHHBEpCUTET — BhICIIas 1mkosia 3KOHOMHUKH
(Poccus)

8. www.beafnd.org - bropo sxoHOMu4eckoro ananusa (Poccust)

9. http://www.libertarium.ru/library - Bubaunorexa MaTepraioB M0 YdKOHOMHUYECKOM TEMATHKE

10. www.ecfor.ru PAH UucTuTyT HapOo1HOX035IICTBEHHOT'O TIPOTHO3UPOBAHUSI.

7.5. UHble HCTOYHUKH

1. Enuceea U.U. (pen.). DxoHOoMeTpHKa: y4eOHUK JUIsl OakamaBpuaTra U MarucTpaTyphl. —
M.: FOpaiit, 2015. — 449 c. — Cepus: bakanasp u maructp. AkageMUYECKHil Kypc.

2. AuctoB A.B., MakcumoB A.I'. DkoHoMeTrpuka: mar 3a marom. — M.: I'Y BIIID, 2006. —
179 c.

3. MenbnaukoB P.M. DkoHomeTrpuka: yuebHoe mocodue. — M.: [Ipocnekt, 2014. — 288 c.

4. ba6emiko JI.O. OcHoBBI 3K0OHOMeTpUUYecKoro moaenuposanus. — M.: JIEHAH/I, 2016. —
432 c.

5. Marwomok B.M., bamamoBa C.A., Jlazantok W.B. OCHOBBI 3KOHOMETPHUYECKOTO
MojaenupoBaHus ¢ ucnonb3oBanneM EVIEWS: yuebnoe nocodue — M.: PYJIH, 2011. — 206 c.

6. Kpemep H.III. OxoHoMeTpuka [DneKTpOoHHBIN pecypc]: yueOHUK AJIsl CTY/IEHTOB BY30B/

Kpemep H.III., ITytko b.A.- M.: OHUTHU-JJAHA, 2012 http://www.iprbookshop.ru/8594

7. Hoyreptu K. BBenenue B axoHOMeTpuKy: Yuebnuk. 2-e uza./ Ilep. ¢ anrin. — M.: UHOPA-
M, 2004. — 432 c.

8. Bep6ux M. (2008). [TyreBoauTens Mo coBpeMeHHOM s3koHOMeTpuKke. M., Hayunas kaura.

9. Marnyc 4. P., Karsimes I1. K., [lepeceuxuit A. A. OxoHomerpuka. HaganbHblil Kypc:
VYuebnuk. — 7-e usn., ucnp. — M.: [eno, 2007. — 504 c.

10. DxoHOMeTpHKa : yueOHUK Juis OakanaBpuaTta u Mmaructpatypsl / U. U. Enuceesa [u np.] ;
nox penakuuen M. 1. EnuceeBoit. — Mocksa : M3natensctBo FOpaiit, 2019. — 449 c. — (bakanasp
u Maructp. Axkagemudeckuit kypc). — ISBN 978-5-534-00313-0. — Tekcr : anextponHsIi // DBC
FOpaiir [caiit]. — URL: https://biblio-online.ru/bcode/431129

8. MaTepunanbHo-TexHn4Yeckas 6a3a, ”HGOPMALMOHHbIE TEXHOJIOTHH, IPOrPAMMHOE
ol0ecrieyeHne 1 MH(pOPMAILHOHHBIE CIPABOYHbIC CHCTEMbI

I[J'I}I IMPOBCACHU A 3aHATHH 10 JUCHUILIMHE HCO6XO,Z[I/IMO MaTCpHUAJIbHO-TCXHUYCCKOC
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oOecrieyeHre YYEOHBIX ayAUTOPUH (HATIIIHBIMH MaTepHajaMd, SKPaHOM, MYJIbTUMEIUWHBIM
npoektopoM ¢ HoytOykamu (IIK) mis mpesenramum ydeOHOTO MaTepuana, BBIXOJAOM B CETh
Wurepner, nporpammubiMu  nponykramu Microsoft Office (Excel, Word, PowerPoint)) B
3aBUCUMOCTH OT THIA 3aHATHH: CEMHUHAPCKOTO U JICKIIMOHHOTO THIIOB, TPYMIOBBIX U
WH/IMBUIYATBHBIX KOHCYJbTAIUN, TEKYIIETO KOHTPOJIS U TIPOMEXYTOYHON aTTEeCTAINH.

st caMOCTOSITeNTbHOM PabOTHl OOYyYarOIIUMCS HEOOXOAWM JOCTYN B YHUTAIBHBIC 3ajIbl
OMONMMOTEKH W/WIKM TOMENIEHHE, OCHAIICHHOE KOMIBIOTEPHOM TEXHUKOM C BO3MOXKHOCTBIO
MOJKITIOUYEHUS] K ceTh «VHTepHEeT», OCTYN B AJIEKTPOHHYIO WH(POPMAIMOHHO-00pa30BaTECIbHYIO
cpeny opranuzanuu u IbC.

Ba3bl 1aHHBIX, HHPOPMALTHOHHO-CITPABOYHBIE H TIONCKOBbIE CHCTEMBI

1. www.biblio-online.ru —Snextponno-6ubnuoreunas cucrema [DBC] IOpaiit;

2. http://www.iprbookshop.ru — DnektponHo-6ubmuoreunas cucrema [DBC] «Iprbooks»

3. https://e.lanbook.com - Dnextponno-6ubMMoTeYHas cuctema [DBC] «JIauby.

4. https://new.znanium.com DiekTpoHHO0-01OaHOTeHas cucteMa [DBC] «Znanium.comy.

5. _https://www.ibooks.ru - Dnextponno-6ubnuoreunas cucrema «KIBOOKS.RU».

6. https://grebennikon.ru - DnekTtpoHHas  Oumbmuoreka  M3marenmbckoro — goma

«I"peOeHHUKOBY.

7. https://eivis.ru/basic/details — «East View» IlonHbie TEKCTbI POCCHUICKHX HAy4YHBIX W
MPAKTHYIECKUX JKYPHAJIOB, a TaK )K€ Ta3eT [EHTPaIbHOM mpecchl Poccum.

8. https://elibrary.ru/defaultx.asp? - Hayunas snextponnas 6ubnmnoreka eLIBRARY.RU.

9. https://www.jstor.org - Jstor. I[TosHbIe TEKCThI HAYYHBIX KYPHAJIOB U KHUT 3apyOeKHBIX

n31aTciIbCTB.

10. https://link.springer.com - TToaHOTEKCTOBBIE MOJIUTEMATHYECKUE 0a3bl aKaIEMHUYECKUX

KYPHAJIOB U KHUT U3J1aTeNIbCTBA Springer.

11. https://academic.oup.com/journals?login=true - JlocTym K HOBBIM BBIITyCKaM ¥ apXHBY

xypHanoB M3narenscrBa Oxcdopackoro yausepcutera Oxford Academic;

12. https://journals.sagepub.com - IlomHoTekcToBast 0a3a  HAyYHBIX  JKYpHAJIOB

aAKaICMHUYCCKOI'0 N31aTCJIbCTBA Sage.

13. https://www.elibrary.imf.org - IMF eLibrary Kuauru usgarenscrBa MexIyHapOHOTO

BaIFOTHOTO (hOHA, a TAKKE MAKPOIKOHOMUUYECKHE U (DMHAHCOBBIC JTAHHBIC.

14. https://www.journals.uchicago.edu - Chicago Journals. JlocTynm K HOBBIM BBIYCKaM U

apxuBy XypHaJioB M3narenbcTBa YuKarckoro yHuBepCcUTeTa.

15. https://www.cambridge.org/core/ Cambridge Core. ITomHoTekcroBas 0a3a Hay4YHBIX
cTaTel M KHUT BEAYIIEro MHPOBOTO akajgeMuyeckoro uznarenbcrBa Cambridge University Press.

16. https://www.sciencedirect.com - SCIENCE DIRECT. IlonHble TEKCTBI XYPHAIOB W
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crpaBouHnkoB Handbooks n3narensctBa Elsevier

17. https://onlinelibrary.wiley.com - WILEY. Ha miardopme Wiley AOCTYIHBI BBITYCKU

1500 akameMu4ecKux KypHaIOB pa3HbIX poduieid, u3ganusix Wiley Periodicals B 2015-2019.

18. https://link.springer.com/referencework/10.1057/978-1-349-95121-5 - New Palgrave

Dictionary of Economics. CioBapsb, SHIMKIIONEUS, €KEKBAPTAILHO OOHOBIIIEMBIH CIIPABOYHHUK I10
9KOHOMHUKE.

19. https://lib.ranepa.ru/ru/informatsionnye-resursy/zarubezhnye-resursy/49-ebsco-

publishing - EBSCO Publishing. EBSCO. M3manust mo 5KOHOMHKE, OH3HECY, MCHEIXMEHTY,
COILIMOJIOTHH, TIOJIUTOJIOTHH, MH(POPMATHKE H JIP.

20. https://lib.ranepa.ru/ru/informatsionnye-resursy/zarubezhnye-resursy/78-arkhivy-

nauchnykh-zhurnalov - NEICON. ApxuB Hay4HBIX KYPHAJIOBY» COCTOMT U3 CTATEH, BBILICIIINX B

KypHanax m3gareiabcts: Annual Reviews, Cambridge University Press, Oxford University Press,
Sage Publications, Taylor & Francis.

21. https://www.scopus.com/search/form.uri?display=basic#basic SCOPUS.

PedepatuBHas 6a3a, sBIstOmMasCs yKazareleM HAyqYHOTO [IUTHPOBAHUS

22. https://cbonds.ru/?show_main - MadopMalimoHHO-aHAIUTHYCCKUI TOpTal (PUHAHCOBBIX

JaHHBIX HHpOpMaImoHHoro areHTcTBa Cbonds.

23. https://ar.oversea.cnki.net - ba3a 7aHHBIX TOJHOTEKCTOBBIX aHTJIOA3BIYHBIX PECYPCOB IO

BCEM aKaJIeMUYECKUM JTUCIUILINHAM, OMyOJIMKOBaHHBIX B KuTae.
24. https://spark-interfax.ru Cucrema mpogeccCHOHaNBHOTO aHajlh3a PHIHKOB W KOMITaHHN
«CITAPK»

25. https://megapro.ranepa.ru/MegaPro/\Web - anexTpoHHBI KaTalor Hay4YHOH
oubmmoreku PAHXuI C;
26. CrpaBouHo-nipaBoBas cucrema «Koncynprantllintocy.

27. DNEeKTPOHHBIN MepuoaAnYeCcKuil cripaBoyHUK «["apaHTy.
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