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1. IlepeyeHb MIAHMPYEMBIX Pe3yJIbTATOB 00YUYEHMS MO AUCHUIINHE, COOTHECEHHBIX ¢
IJIAHUPYEeMBbIMH pPe3yJ1bTaTaMH 0CBOEHMS MPOrPaMMBbl

1.1. Jucuumnuua b1.0.09 «DxoHomeTpuka» obecrneunBaeT OBIAJACHUE CIEAYIOIIUMU

KOMIIETEHIIASIMU:;
Kon
Kon HanmenoBanue HanmMmenoBanue KOMIIOHEHTA
KOMIIOHEHTA
KOMIIETEHIINU KOMIIETEHIINN KOMIIETEHIINHN
KOMIIETEHIINH
IIpumenser HHC €HTBI
Cnoco0en MIPUMEHSATD p TPyM
SKOHOMETPHKH B IIEIIX cOopa,
AKOHOMETPUYECKHUE
OIIK OC-4 OIIK OC-4.1.1 | o0paboTku u aHanu3a
METOAbl [UIsl  pelIeHUs L
CTATUCTHUECKUX JaHHBIX
MPUKIAAHBIX 3a]1a4

1.2. B pe3ynbpTare OCBOCHUS AUCHUIUIUHBI Y CTYICHTOB JI0JKHBI OBITH CPOPMUPOBAHBI:

Kon xomnonenra PesynbraTsl 00yueHus
KOMIIETEHIIUU (eckpunTopsl)

Ha ypoBHE 3HAHUM: OCHOBHBIC IOHATHUA U OIIPCACIICHUA 3KOHOMCTPUKH,
CHeI_[I/I(pI/IKy 9KOHOMCTPHUYCCKOI'O aHaJIn3a,

OIIK OC-4.1.1 HA YpPOBHE YMEHHUM: IPUMEHATH CTaHJAPTHBIE METOABI ITOCTPOCHUS U
OLICHNBAHUs YKOHOMETPUUECKHUX MOJIENIEH;

Ha YPOBHE HABBIKOB: ITOCTPOCHUC U AHAJIN3 SKOHOMETPHUICCKUX MOJCICH.

2. O6beM U MeCTO TUCHHUILTUHBI B cTpyKType OIT BO

O0beM TMCUMTLUTHHBI

Hucuumunaa B1.0.09 «Okxonometpuka» cocraBiusier 10 3aderHbix enuHuu, T1.. 360
aKaJeMr4ecknx 4acoB (270 acTpOHOMHUYECKUX YACOB)

Ha xonrakTHyto paboTy c mpemomaBareneM BbineneHo 132 akanemuueckux yaca (99
ACTPOHOMHUYECKUX YacCOB), M3 HUX 64 akageMuyeckux daca (48 aCTpOHOMUYECKUX YacOB) JICKIUHN U
64 akameMudeckux 4daca (48 aCTpPOHOMHYECKUX YacOB) MPAKTUUYECKHUX 3aHATUH, 4 aKaJeMUYECKUX
yaca (3 acTpOHOMHUYECKHX Yaca) BBIJICJICHO Ha KOHCYJIBTALIMIO TI0 MPOMEKYTOYHOU aTTeCcTallly; Ha
CaMOCTOSITENIbHYI0  paboTy oOywarommxcs BbIIeneHo 156  akamemudeckux dacoB (117
ACTPOHOMHYECKUX YacOB) JJIst 09HOU (/0.

Ha xoHTakTHYI0 paboTy c TpemojaBaTelieM BbIIeNeHO 68 akagemuueckux dvacoB (51
ACTPOHOMHUYECKHH Yac), U3 HUX 32 aKaJieMHYecKuX vaca (24 acTpOHOMHYECKHUX Yaca) JICKIUH u 32
aKaJeMHYECKHX yaca (24 acTpPOHOMUYECKUX Yaca) MPAaKTUYECKUX 3aHATUH, 4 akaJeMHUYECKUX yaca
(3 acTpOHOMMYECKMX Yaca) BBIJEICHO HAa KOHCYIbTALMIO IO IPOMEXYTOUHOM arTecTaluu; Ha
CaMOCTOATENIbHYI0 paboTy oOywaromuxcs BbaeneHo 220 akagemuueckux dvacoB (165

ACTPOHOMHUYECKHUX YacOB) AJII OUHO-320YHOM (/0.




Mecto aucunmimasbl B ctpykrype OII BO

Hucrummmaa b1.0.09 «OxoHoMeTprKa» m3ydaercs Ha 3 Kypcee, B 5 U 6 cemecTpax mis

CTYAEHTOB OuHOM (/0; Ha 3 1 4 Kypce, B 6 u 7 ceMecTpax Juid CTYJAEHTOB OYHO-3a04HOH (/0.

Hucuummaa b1.0.09 «3xoHoMeTpukay peanusyercs nocie uzydeHus aucuumivd b1.0.04

«Teopus BepostHOCTEN»; B1.0.05 «MaTemaTnueckas CTaTUCTHKAY.

I/I3yquI/Ie AUCHUIUINHBI 3aKAHIUBACTCA 5K3aMCHOM B KaKJI0OM U3 CEMCCTPOB.

3. Coaep:kaHue U CTPYKTYPa IHCUMILIHHBI

3.1. CTpyKTYypa AMCUUIIIMHBI

Ounas ¢hopma odyuenusn

O0beM TUCHUIIMHBI, AK. Yac.

KonTakTHasi padora ®opma
o0yyarommxcs ¢ TeKyIero
Ne n/n HanmenoBanue Tem npenojaBartejiemM CP KOHTPOJISA
(pa3neJioB) Bcero 10 BUJIaM Y4eOHBbIX o ycneBaeMoCTH* *,
3aHATHI NMPOMEKYTOUHOI
J/ | Jap/ | I3/ arrecTamuu™**
pot | gor | gor | KCP
OKOHOMETpUKa M  ee
CBA3b C 3KOHOMHMYECKOU
Tema 1. Teopueil. Metogonorus 8 2 2 4 Kon
HKOHOMETPHUECKOTO
HCCIIEIOBAHUSL. Turet
SKOHOMUYECKUX JTAHHBIX
Mopnens MapHOU
JIMHEWHON  perpeccum.
Tema 2. | Meron HAUMEHBIIINX 20 4 4 12 K Kon
KBaJIpaToB. Teopema
I'aycca-Mapkosa
IIpoBepka rumore3 B
MOJIENA MapHOM
JINHEMHOM  perpeccum.
Boibop  “Hammyumieir” K Kon
Tema 3. | mogenw. Hapymienue 26 6 6 14
MPENNOCHUIOK  TEOPEMBI
I'aycca-Mapkosa.
Perpeccus 6e3
CBOOOHOTO WiIeHa




Ne n/mm

HaumeHoBaHHue TeM
(pa3neJsioB)

O0beM JUCHHUIIMHBI, aK. Yac.

Bcero

3aHATHH

KonTakTHas paGora
00y4arouuxcs ¢
npenoaaBartejieM
10 BHIaM Yy4eOHbIX

JI/
A0T

JIP/
JA0T

113/
J0T

KCP

Cp

dopma
TeKylIero
KOHTPOJIS
ycneBaeMocTu™*,
MPOMEKYTOYHOM
arrecramuu™**

Tewma 4.

Monenn
MHOKECTBEHHOU
JIMHEWHOM  PETPECCHUMU.
MHK. Teopema ["aycca-
Mapkoga. IIpoBepka
BBITIOJTHEHUS
CTaHJIAPTHBIX
MIPEATIOJIOKCHUIA 00
OImMOKaX B JUHCHHOU
MO/IeTTH HaOIIOICHHIA

20

12

K, Kon

Tewma 5.

[IpoBepka rumores u
CTaTHUCTUYECKHE BBIBOJbI
B MOJCIH
MHOKECTBCHHOM
JIMHENHOM perpeccun

14

10

K, Kon

Tema 6.

Henunennrie
PErpeCCUOHHBIE MOJIEIIN

20

12

K, Kon

Tema 7.

Orenka pe3yIbTaTOB
HCCICIOBaHNM,
OCHOBAHHBIX Ha
MHOKECTBEHHOM
perpeccuun

20

12

K Kon

Tema 8.

CranuonapHsle

BPEMEHHbBIC PSIBI,
Monenu ARMA

34

10

10

14

K, Kon

Tema 9.

Hecraumonapusie
BPEMECHHBIC PSAIBL.
Wnentudukarms
CTallMOHAPHBIX u
HECTAIIMOHAPHBIX PSI0B

B paMKax  Mojenel
ARIMA

30

14

K Kon

Tema
10.

Perpeccuonnsiii  aHanus
JUTS CTallMOHAPHBIX
BPEMEHHBIX PAIOB.
JnHamuyeckue Moenu

26

14

K Kon

Tema
11.

Perpeccuonnsiii ananus
HECTAaLMOHAPHBIX
BPEMEHHBIX PAIOB.
Kowunrerpanus n mogenu
KOPPEKIHUH OINOKaMuU

26

14

K Kon

Tema
12.

Mopem HaHeIbHBIX
JTAHHBIX

20

12

Kon




O0beM TUCHUIINHBI, aK. Yac.
KonTakTHas paGora ®opma
odyuarmmxes ¢ TeKyILIero
HaumeHnoBaHue TeM npemnojaaBarejieM KOHTPOJIS
Ne n/m Cp
(pa3neJsioB) Bcero mo BUAAM y‘lfﬁHbIX o ycneBaeMocTu™*,
3aHATHI MPOMEKYTOYHOM
Juo| JIip/ | O3/ KCP arrecramuu™**
A0T | AO0T | AOT
Tema Monerm 5 ¢ K Kon
13. OTpaHHIeHHON } 20 4 4 12
3aBUCUMOM MTEPEMEHHOMN
Koncynpranuu Ha 4
MIPOMEKYTOUYHYIO aTTECTAIIUIO
[TpomexyTo4uHast aTTeCTaIUs 72 k3 (2)
Bcero: 360 64 64 156
Ouno-3aounas gpopma o0dyuenusn
O0beM THCHUIIMHBI, aK. YaC.
KonTakTHas paGora ®opma
o0yuaruuxcsi ¢ TEeKYLero
HaumeHnoBaHue TeM npemnoaaBartejieM KOHTPOJISA
Ne n/m Cp
(pa3nesioB) Bcero o BUAaM yqsﬁnux o ycrneBaemMocTu**,
3aHATHHI NPOMEKYTOYHOMI
Ju | Jp/ | 13/ KCP arrecranuu***
AO0T | AOT | 10T
DKOHOMETPHUKA U €€ CBSI3b
c HKOHOMHYECKOM
Tema 1. Teopueil. Merononorus 18 2 ) 16 Kon
HKOHOMETPHUECKOTO
HCCIIEIOBAHUSL. Tuns
SKOHOMUYECKUX JaHHBIX
Mopenb MapHOM
JIMHEHOM perpeccuu.
Tema 2. | Meton HaNMEHBIIINX 24 2 4 18 K Kon
KBa/IpaToB. Teopema
I'aycca-MapkoBa
IIpoBepka rumore3 B
MOJIETN MapHOM
JIMHENHON perpeccuu.
Bri6op “Hammydnien”
Tema 3. | mogenu. Hapymenue 26 4 4 18 K.Kon
MPEINOChUIOK  TEOPEMBbI
I'aycca-Mapkoga.
Perpeccus oe3
CBOOOHOTO WICHA




Ne n/mm

HaumeHoBaHue TeM
(pa3zxesioB)

O0beM THCIHHUILINHBI, aK. Yac.

Bcero

KonTakTHas paGora
00y4arouuxcs ¢
npernoaaBarteaeM
10 BHIaM Yy4eOHbIX

3aHATHI

J/ | JIP/ | 13/
JA0T | AO0T | 10T

KCP

Cp

dopma
TeKylIero
KOHTPOJIS
ycneBaeMocTu™*,
MPOMEKYTOYHOM
arrecramuu™**

Tewma 4.

Mopaens MHOXECTBEHHOU
JIMHEWHOMN perpeccuu.
MHK. Teopema I"aycca-
Mapkoga. [IpoBepka
BBITIOTHEHUS
CTaHIApPTHBIX
MIPEATIONOKESHU I 00
ommnOKax B JIMHEHHON
MOJEH HAOIIOACHHI

26

18

K, Kon

Tema 5.

[IpoBepka rumores wu
CTaTUCTUYECKUE BBIBOJIBI
B MOJEIHN
MHO>KECTBEHHOMN
JIMHEHHOM perpeccuu

26

18

K, Kon

Tewma 6.

Hemmnennrie
PETrPECCUOHHBIE MOAEIIH

24

18

K, Kon

Tema 7.

Onenka pe3yabTaToB
HCCISIOBaHNM,
OCHOBaHHBIX Ha
MHO>KECTBEHHOU
perpeccuu

22

18

K Kon

Tema 8.

CranuoHapHblie
BpEMEHHBIC
Monenu ARMA

pSBL

18

16

K Kon

Tema 9.

Hecranuonaphsie
BpPEMEHHBIE
Wnentudukarms
CTallMOHAPHBIX u
HECTallMOHAPHBIX PSIIOB B
pamkax mozenerr ARIMA

PSIBL.

18

16

K Kon

Tema
10.

Perpeccuonnsiii  aHanus
TUIst CTaIlMOHAPHBIX
BPEMEHHBIX PSIOB.
JluHamMuyeckrue Moaenu

20

16

K,Kon

Tema
11.

Perpeccuonnsiii  ananus
HECTAIMOHAPHBIX
BPEMEHHBIX PAIOB.
Kounrerpanus u monenu
KOPPEKIHUH OIUOKaMU

20

16

K, Kon

Tema
12.

Mogenu ITaHCJIbHBIX
JaHHBIX

20

16

Kon

Tema
13.

Mogenu ¢ orpaHuYeHHON
3aBUCUMOM NIEPEMEHHOMN

20

16

K, Kon




O0beM JUCHUILIHHBI, aK. Yac.
KonTakTHas padora dopma
00y4Jammxcs ¢ TeKyLIero
HanmenoBanue Tem npemnojaaBaresieM KOHTPOJIS
Ne n/m Cp
(pa3neJioB) Bcero 1o BUjaM yqfﬁﬂmx o ycneBaeMocTu™*,
3aHATHI NPOMEKY TOUHOM
Juo| JIip/ | O3/ KCP arrecranum***
A0T | 0T | AOT
Koncynbranuu Ha 4
IIPOMEXYTOUHYIO aTTECTALNIO
[TpoMexyToUHast aTTeCTaIUs 72 O3 (2)
Bcero: 360 32 32 220

Hcnone3yeMble COKpalleHus:

JI — 3aHATHS NEKIUOHHOTO THMA (JIEKIIMHU U UHBbIE YYeOHbIE 3aHIATHS, TIPEyCMaTPUBAIOIINE
MPEUMYIIECTBCHHYIO  Iepeiauy yd4eOHOHW uWHGOpMAlHUK  TMEJaroruuyecCKuMHU  paOOTHUKAMU
OpraHu3aluy u (Wid) JUIaMH, TPUBJIEKaeMbIMH OpraHu3alueil K peainzanuu oOpa3zoBaTebHBIX
MIPOrpaMM Ha MHBIX YCIOBUAX, 00YUAIOIIHMCS).

JIP — naGopaTtopHbie paboThl (BUJ 3aHATHI CEMUHAPCKOTO TUIIA).

[13 — mnpakrtuyeckue 3aHATHS (BHIbBI 3aHATHH CEMUHAPCKOTO THIIA, 32 HCKJIIOYCHHUEM
abopaTOPHBIX padoT).

KCP - wamuBuayanpHas paboTa oOydamOMMXCA C TEAarorHuyecCKUMU  paOOTHUKAMH
OpraHm3anvu u (Wiu) JUIaMH, TPUBIEKAEMBIMH OpraHU3allMell K peanus3aliu 00pa30BaTENbHbBIX
MPOrpaMM Ha MHBIX YCJIOBUSAX (B TOM YHCIIE UHIUBUAYATbHBIC- KOHCYIHTAIIUN)

JNOT - 3aHsATHs, TPOBOAWMBIE C MPUMEHCHHEM JIMCTAHIMOHHBIX 00pa30BaTEIHHBIX
TEXHOJOTHI, B TOM 4YMHCIE C MPUMEHEHHWEM - BHUPTYaJbHBIX aHAJIOroB NpodecCHOHATbHON
JeSITeTbHOCTH.

CPO - camocrositenpHass paboTa, oOcCylIecTBIsieMas ©O€3 y4acTHsl TeNaroruaecKux
paOOTHUKOB OpraHW3alu W (WJIW) JUI, TPUBJIEKAEMBIX OpraHM3alliell K pealn3aluu
00pa30BaTEeNbHBIX MPOTPAMM Ha UHBIX YCIOBHUSX.

Ilpumeuanue:

** — opmbl mekyweco KoHmposs ycnesaemocmu: KoOHmpoavHas paboma (K), xoanoxeuym
(Kon).

XX - dhopmbl npomescymournoll ammecmayuu: sk3amen (IK3).




3.2. Conep:xanue TUCHMINIHHBI

Tema 1. JDxoHOMeTpHKa M ee CBf3b € JIKOHOMHYECKOH Teopueil. MertonoJorus
IKOHOMETPHYECKOr0 Uccjae0BaHuA. THIIBI IKOHOMHYECKHUX JTAHHBIX.

OKOHOMETpUKAa U €€ CBs3b C DKOHOMHYECKOW Teopueil. Ha kakume BOmpoCH MO3BOJISIOT
OTBETUTh SKOHOMETPUYECKUE METOIbl. MoJienu CBSA3U U MOJIENIN HAOJII0IEHUH; SKOHOMETpUYECKas
MOJIeJIb, TOA0OpaHHas MOJeNb. THUIIBI JAHHBIX U MOJieNel. ICTOUHMKY CTaTUCTUYECKUX JTaHHbIX.

Tema 2. Mopaeas napHoi JuHeilHoOW perpeccur. MeToJg HaMMEHBIIMX KBaJpaToB.
Teopema I'aycca-Mapkosa.

Teopernyeckas u BIOOpOUHast perpeccus. MaTepnperanus ciydaifHoro uieHa. JINHEHHOCTD
perpeccuu o nepeMeHHbIM 1 napamerpam. Metoa Hanmenbiux kBajaparoB (MHK). Ceoitctea MHK
olieHOK napameTpoB Mozenu. I'eomerpus MHK. [Ipeanonoxenust MeToja HAMMEHBIINX KBaJApPaTOB
u Teopema ["aycca-MapkoBa. Beibopounoe pacrpenenenne MHK onenku.

Tema 3. IlpoBepka rumore3 B MoOAe]HM NAPHOW JIMHeHHOHW perpeccuu. Bnioop
“namnyqmeii” moaenu. Hapymenne npeanocsliok Teopemsl I'aycca-Mapkosa. Perpeccus 0e3
CBOOOIHOIO YJICHA.

ITpoBepka CTaTUCTMUYECKUX THUIOTE3 O KOIPPHUIMEHTaX Pperpeccud M JOBEpUTENIbHBIE
MHTEpBaJIbl. J[BYyCTOPOHHHE M OJHOCTOPOHHME TuIoTe3bl. Perpeccust ¢ OuHapHOM 0O0BsACHSIOMIEH
nepeMeHHO. Kputepun kadecTBa NPUONMIKEHHUS NAaHHBIX MOJAETBI0 M HMX HCIIOJNb30BaHUE JUIS
BbIOOpa Mojenu. Hapymenus npenmnonoxkennid Teopemsl ['aycca-MapkoBa (reTepocKkeJaCTUIHOCTD,
aBTOKOPPETUPOBAHHOCTb) M UX MOCIEACTBHSL. MeToabl «00pbObl» ¢ HAPYLIEHUAMU MPEATIONI0KEHHUH
teopeMsl ["aycca-Mapkosa. Mcnonp30BaHuE OLIEHEHHOW MOJIENH ISl IPOTHO3UPOBAHUS.

Tema 4. Moagear mMHokecTBeHHOW JuHerHOH perpeccun. MHK. Teopema TI'aycca-
Mapkosa. [IpoBepka BbINOJHEHHSI CTAHAAPTHBIX MPeEANOJI0KeHHH 00 OIMUOKAX B JIMHEHHOM
MoO/1eJIi HA0JII0/1eHHUiA.

CmemieHne wu3-3a TMPOMYIIEHHONW TepeMeHHON. Mojenb MHOXKECTBEHHON JHMHEHHOM
perpeccun. O1ieHKa HAMMEHBIINX KBaApaToB. [IpennonokeHns MeTona HaMMEHbIINX KBaAPaTOB IS
MOJIEJIM MHO>KECTBEHHOM JIMHEMHOM perpeccun u reopeMa ['aycca-Mapkosa [IpoBepka BbIIOJIHEHUS
IIPEATIOI0KECHUN MHK. Hapymenus IIPEATIOIOKEHUN TEOPEMBI I'aycca-Mapkosa
(reTepocKkeacCTUUYHOCTb, MYJbTUKOJIMHEAPHOCTb, aBTOKOPPEIUPOBAHHOCTh), UX IOCIEJACTBUS U
MeToAbl «00ppOb» ¢ HUMU. KpuTepuu kadecTBa NpUOIMKEHUS JAHHBIX MOJIENIbIO MHOKECTBEHHOMN
JMHEWHON PEerpeccuy U UX MCIOJIb30BaHKe i BBIOOpa MOJIENH.

Tema 5. IlpoBepka rumore3 M CTaTUCTHYECKHE BBIBOJAbI B MOJeJIH MHOKeCTBEHHOM

JIMHEHHOM perpeccuu.

10



[IpoBepka rumnore3 u JAOBEpUTENbHBIE MHTEPBaIbI JUIsl ofgHOro Kosdduuuenta. [Iposepka
COBMECTHBIX TUIIOTE3. TeCTHpOBAHUE OTPAHUYEHHUS, BKIIOYAIOIIETO HECKOJIBKO KOA(P(HUIIMEHTOB
Mmojenu. TectupoBaHue crieupUKaII MOJIEIN MHOKECTBEHHON JINHEHHOH perpeccu.

Tema 6. Hetuneiinble perpeccCHOHHbIE MO/I€JIH.

OO6mas cTpaTerust MOACIUPOBaHUs () YHKIIMH HETMHEHHOM perpeccun. Buibl HETMHEHHOCTH.
[TapHas HenuHelHas perpeccusi. BzanmonelicTBre Mex1y HE3aBUCUMBIMU TIEPEMEHHBIMH.

Tema 7. Ouenka pe3yJbTATOB HCCJIEI0BAHUN, OCHOBAHHBIX HAa MHOKECTBEHHOM
perpeccuu.

BHyTpeHHSS 1 BHEIIHSST 000CHOBAaHHOCTH McclieoBaHMs. CMenleHne u3-3a MPOITyIEeHHBIX
MIEPEMEHHBIX, CMEIIEHNUE U3-3a OIIHMOOK U3MEpPEHHsI OOBSICHSIOMINUX EePEMEHHBIX, OTCYTCTBYIOIIHE
JaHHbIE, CMEIICHHE M3-3a 0TOOpa HabMo/IeHul, HenmpaBuibHas crenndukanus GyHKINOHATBEHOM
dopmbl perpeccun. B3ammuoe BiusiHMe nepeMeHHbIX. CHCTEMBI OJIHOBPEMEHHBIX YPaBHEHHIL.
CrpyKkTypHas U npuBeAeHHas GOpMbl. DK30T€HHbIE, SHIOT€HHBIE, IPEAOIPEICTICHHbIE IEPEMEHHBIE.
NnentndunupyeMoCcTh OTACNIBHBIX YpaBHEHUH CTPYKTYpHOU (opMbl. OlEHHMBAaHUE CHUCTEMBI
OJTHOBPEMEHHBIX ypaBHEHHH. BHyTpeHH:s 1 BHEUIHssI 000CHOBAaHHOCTh IPU MPOTHO3UPOBAHUH IO
Mozienu perpeccur. [IoHsATHE 0 METOJIE MHCTPYMEHTANIbHBIX IEPEMEHHBIX.

Tema 8. CtannonapHblie BpeMeHHbIe psiibl, Moaeaun ARMA.

Bpemennoii psa. CtoxacTuueckuil cirydaiinblil mpouecc. CTalimoHapHble BpEMEHHBIE PSIbL.
ABTokoppenaunonHas pyHkuus. bensiii mym. [IpoBepka Ha rayccoBckuii Oeblii IryMm.

MA(Q). Oneparop 3ana3apiBanus. MA(L).

Wnentudpunmpyemocts, ycnoBue ooparumoctu. JInneiHsie mpoueccol. Paznoxenue Bonpaa.
[Ipumeps! cTalimOHAapHBIX BPEMEHHBIX PSAZI0OB B SKOHOMUKE.

[Tponiecc AR(p), ycioBue crarmonapHocTu. [IpeacTaBieHue B BUIE CKOJIB3SIIETO CPETHETO
OECKOHEYHOTO MOPSJIKA.

MA(Qg) — ycrnoBue 0OpaTHMOCTH — TPEICTABICHHE B BHJIE IIPOLECCa ABTOPErPECCUU
6eckoneuHoro nopsiaka. Heobparumerii mporiecc MA(1). IIponece aBroperpeccun, HAYMHAIOIUICS
B OMpeeiIeHHBII MOMEHT BPEMEHH, BBIXOJ] Ha CTaOWIbHBIA pexuM. Koppenorpamma mporecca
AR(p). YpaBuenus HOna-Yokepa. Mogenu ARMA, ycrnoBue CTallMOHapHOCTH, MpodieMa O0IIMX
MHoxuTene. Monenu ARMA, yunTeiBaroniyie ce30HHOCTb.

Wnentudukanms cranuoHapHod Momenn ARMA 1o aBTOKOPPESIIIMOHOW ¥ YacTHOM
ABTOKOPpEISIUOHHON  QyHKImsaM. Tabmuubl  moBeneHus:  Koppenorpamm.  Bwibopounas
KOoppeJsiorpaMMa. DproguyHocTb. Kputepuu uisi TpOBEPKU PAaBEHCTBA HYJIIO aBTOKOPPENALMI U
JacTHBIX aBTOKOppensaiuid. [Ipeacrasnenue u npumeHenue Q-rectoB bokca-ITupca u JIstonra-bokca

JUI TPYHIIBL BBI60pO‘-IHBIX aBTOKOppCHHHHﬁ.
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Merononorus bokca-/Ixenkunca. OnenuBanue cranmonapuoi moaenu AR(p). OuenuBanue
cranumonaproit mogean MA(Q). OuenuBanue craitmonapuoit ARMA(P,Q). JlnarnocTrka oreHeHHOM
Mojiend. Beibop Mojenu, OCHOBaHHBIM Ha MH(POPMALMOHHBIX KpHUTepHsax. [IporHo3upoBaHue Ha
OCHOBE MOJ00paHHOI MOJIETH.

Tema 9. HecranmonapHble BpeMeHHble psiibl. UneHTH(HMKANUS CTANMOHAPHBIX H
HECTAIMOHAPHBIX PAA0B B pamkax Mmoaesaeil ARIMA.

Hecrannonapusle psasl. IIponecce, cTanMoOHAapHBI OTHOCUTENBHO JAECTEPMHHHPOBAHHOIO
Tpenna. Croxactuueckuil Tpera. TS u DS psanel. Mogenn ARIMA.

Kpurepun [{ukn-®@ysiepa. Pazsutue n niumtoctpanys tecra Jukn-@ysuiepa u pacIiupeHHOTO
tecra Juku-Oymnepa HAa HaIMyue E€IUHUYHOTO KOPHA. UYyBCTBUTENIBHOCTh K HAIMYMIO
JNETEPMUHUPOBAHHBIX perpeccopoB. F-cratncruku. Kanpatmunelii TpeHAa. KpaTHble KOpHH.
MHoroBapruaHTHasi Ipoueaypa.

Hpyrue kputepuu. [lonstue o tecre Oumnunca-Ileppona. Iloustue o Tecte Kwiatkowski,
Phillips, SchmidtandShin (KPSS, 1992) na cranuoHapHOCTb.

[Tonsatue o recre DF-GLS, pa3padorannoro B Elliott, Rothenberg, andStock (1996).

Hccnenosanue npobaeM, BOSHUKAIONIUX PU TECTUPOBAHUH Ha €IMHUYHBIN KOPEHb (KPUTHKA
[Teppona (Perron, 1989) TecTtoB Ha eaMHMYHBIA KOpeHB). MccrnemoBaHWe HEKOTOPHIX TECTOB Ha
€AMHUYHBIA KOpEHb NpHU HAIM4YUU CTpYKTypHOro ciasura. Ilonsrue o tecrax Ileppona u 3uBorta-
DHJproca Ha €IWHUYHBIA KOPEHb NPU HAIMYUU CTPYKTYPHBIX CIBUIOB B JaHHBIX. [loHsTHE O
CE30HHBIX €IUHUYHBIX KOPHSX.

Tema 10. PerpeccHOHHBIH aHAJW3 IS CTAMOHAPHBIX BpPEMEHHBIX PSII0B.
JAnHamMuvyeckue Moaes M.

Juunamuyeckue Mozaenu. Mojenb BEKTOpHOHM aBToperpeccum (vectorautoregressivemodel,
VAR). Ycnosue crabunbHoctu VAR, HaxoxaeHue crabunpHOoro coctosHus. Otkpeitas VAR.
Haxoxxnenue ctaOuiabHOM CBSA3M Mexay psnamu, coctaBisionmMu VAR. Ilonbop u onenuBanue
VAR, nuarHoctuueckue npoueaypsl. lcnonp3oBaHue MHOTOMEpHBIX HMH(DOPMAIMOHHBIX
kputepueB: Axauke, XeHHaHa-Kywmnna) u IlIBapma-baiieca. BriGop crnenudukanum mozjenw,
ONTUMAaNbHOU TTTyOWHBI 3aMa3AbIBaHUN, OCHOBAaHHOW HAa MH(POPMAIIMOHHBIX KPUTEPHUSIX.

Tema 11. PerpeccOHHBIN aHAJIN3 HECTALMOHAPHBIX BpeMeHHbIX psi1oB. KonHTerpanus
U MO/IeJTH KOPPeKIHH OINOKaMH.

Jloxnas (kaxymiascs, MHUMas) pErpecCHOHHAas CBS3b MEXAYy HeCTalMOHAPHBIMU
BpeMEHHbIMU psiaamMu. KouHTerpupoBaHHbIE BPEMEHHBIE Psi/ibl, PAHI KOMHTErpanuu. Bo3moxkHbie
MIPUMEHEHNs K 3KOHOMHMYECKMM MoOJesM. TecTMpoBaHHME Ha HalW4yue KOMHTerpauuu. Teopema

npezctaBieHus ['peiiHmkepa, Mozaeiap koppekunuu omubdkamu (ErrorCorrectionModel — ECM),
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uaTepnperanus kodhdumuentop ECM. JIByxcrymeHuartas mnporeaypa OHria-I'peidHmxepa
noctpoeHnss ECM 1o nMeromumcest CTaTUCTUYECKUM TaHHBIM.

TectupoBaHue Ha HajaMuue KOMHTETPALMM MEKIY HECKOJIBKMMHU BPEMEHHBIMU DPSIaMU U
OmpesieieHNe PaHra KOMHTEIPalliy C HCIONb30BaHUEM HpoLeaypsl Moxancena. Bribop mozmemu ¢
HCITOJIb30BaHUEM HH(OPMAIIMOHHBIX KPUTEPHEB.

Tema 12. Moaeu naHeJIbHbIX JAHHDIX.

Perpeccronnble MoJenu Ui MaHENbHBIX JaHHBIX, cOaJaHCHpOBaHHBIE MaHenu. Mojens ¢
¢dukcupoBanubiMH dddexkramu. Monens co ciydailHeIMU 3¢ dexTamu. Beibop Mexay MOAENbIo ¢
(buKCcHpOBaHHBIMU 3(PPEKTaMU U MOJAEIIBIO CO CITy4yalHbIMU (P (HEKTaMu.

Tema 13. Moaenu ¢ orpaHn4eHHO# 3aBUCHMMOii epeMeHHO]i.

Mogenu OunapHoro BbiOopa. HenmoctaTku nMHEHHON BepOATHOCTHOM MOJENM, MPOOHT-
MOJIETb, Mopnenn MHOXECTBEHHOTO BbIOOpa. Momenb

JIOTUT-MO/JICIIb. YInopsAAOUYCHHOT'O

MHOXECTBEHHOTO BbIOOpa. Moienu ¢ IIeH3ypUpPOBaHHON 3aBUCUMON TIEPEMEHHOM.

4. MaTtepuajbl TEKyl1ero KOHTPOJIS YCIIeBAeMOCTH 00yUYal0LIHXCS

4.1. B xone peamuzanuu auctuiinHbl 51.0.09 « OxoHOMETpHKay UCIIOIB3YIOTCS CISIYIONTHE

METOAbI TEKYHIEI0 KOHTPOJISA YCIIEBACEMOCTH 06y11a10m1/1xca:

Tema (pa3nen)

MeTo1bl TEKYILIETO

KOHTPOJISI yCIIEBaEMOCTH

Tema 1. DKOHOMETpUKA U €€ CBSI3b C SKOHOMHYECKOW TEOpHEH.

Komnoxsuym
Metononorus HKOHOMETPUYECKOTO UCCIIEIOBAHMSL. Turel
YKOHOMHYECKUX JAHHBIX.
Tema 2. Mopnens napHoOil JTHHEHHOH perpeccun. MeTon HaMMEHBIINX KonTponbnas pabora
KkBaJpaToB. Teopema ['aycca-Mapkosa. Komnoksuym
Tema 3. IlpoBepka rumore3 B MOAETH MapHOW JTMHEHHOU PETrpeccHu. KontpomnsHas pabota
Bri6op “Hammyumeit” moaenu. Hapymienue mpeanochlioK TEOPEMbI Komnoxsuym
["aycca-MapkoBa. Perpeccust 6€3 cBOO0OAHOTO 4iieHa.
Tema 4. Mogenbr MHOXKECTBEHHOW JmHEWHOM perpeccun. MHK. KonrponbHas pabora
Teopema I'aycca-Mapkosa. IIpoBepka BBINOJHEHUs CTaHOAPTHBIX Komnoxsuym
MIPEANOIOKEHUH 00 OMMOKax B JUHEHHON MOIeTTH HAOIIOACHUH.
Tema 5. IlpoBepka rumore3 W CTATUCTUYECKUE BBIBOJBI B MOJENU KontponsHas pabota
MHOECTBEHHOM JINHEUHOW PErpECCUN. Komnoksuym

Tema 6. HenuneliHble perpecCHOHHBIE MOJIEITH.

KonTponbhas pabora

Komioxsuym
Tema 7. OneHka pe3ylnbTaToB HCCIEIOBaHMUN, OCHOBAHHBIX Ha KonrponsHas pabora
MHOECTBEHHOH PETPECCHHU. Komnoksuym

Tema 8. CraunonapHsie BpeMeHHbIe psaabl, Monenun ARMA.

Konrponsnas pabota

Komnoxsuym
Tema 9. HecrtaunonapHele BpeMeHHbIE psanbl. Mnentudukanms KonTponbHas pabora
CTAIMOHAPHBIX U HECTAITMOHAPHBIX PAIOB B pamkax Mozeneii ARIMA. KomnoxkBuym
Tema 10. PerpeccuoHHbIi aHamu3 A CTallMOHAPHBIX BPEMEHHBIX KonTponbHas pabora
psAnoB. JIMHAMUYIECKUE MOJICIIH. Komnoksuym

13




Tema 11. PerpeccuoHHbIl aHATU3 HECTAIIMOHAPHBIX BPEMEHHBIX PSIZIOB. KonrponsHas pabora
KounTerpanus u MoJienu KOppeKIuy OIMOKaMu. Konnoxksuym
Tema 12. Mojenu naHeTbHBIX JaHHBIX. Komnoksuym
Tema 13. Mojienu ¢ orpaHMYE€HHON 3aBHCUMOM MTEPEMEHHOM. Kontponbhas padora
Komnoksuym

4.2. TunoBble MaTEePHAJIbI TEKYLET0 KOHTPOJISI yCIIEBAeMOCTH 00y4Yal0MXCst

TunOBbIE OIIEHOYHbIE MaTepHaJbl 10 _TeMe 1. «IJKOHOMETPMKA H €€ CBS3b_C

JKOHOMHYECKOH Teopueid. MeToa00Trusl JKOHOMETPHYECKOro uccjaeaoBanusi. Tunbl

IKOHOMHUYECCKHUX JAHHBIX».

IIpumepHbIe BONPOCHI K KOJUIOKBUYMY
1.OKOHOMETpUKA U €€ CBA3b C SKOHOMUUYECKOIN TEOPUEH.
2.Ha kakue BOnmpocChl MO3BOJISIFOT OTBETUTh SKOHOMETPUUYECKUE METO/IBI.
3.Mojenu cBS31 1 MOJIEIH HAOIIOICHHI.
4. DKOHOMETpHUYECKask MOJIeIb, T0JI00paHHAst MOJECTb.
5. Tunel JaHHBIX ¥ MOJICIICH.
5. ACTOYHUKH CTATUCTHYECKUX JAHHBIX.

Tunosbie OIEHOYHbLIE MATEPHAJILI IO TeMaM 2. «MojxeJb NapHO#M JUHEeHHOM perpeccum.

Metoa HauMeHbLIINX KBaAPaTOB. Teopema I'aycca-MapKoBay.

IIpumepHbIii BApMAHT 3aaHUSI KOHTPOJIbHON pPadoThl
I'onoBbIe TOXOAHOCTH aKUMI KOMIIAaHUKA A U B, mpuHaanexamux OgHOM OTpaciii NMPUBEACHBL B

TaduIe.

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

[TocTpouThs MOJENH MAPHOW JUHEWHOW PETPECCHHU, MO3BOJISIONUIYIO OLICHUTH 3HAYEHUS FOJOBBIX

IOXOQHOCTEN aKIIMH KOMIIAHUM A IO 3HAYEHUSIM I'OJOBBIX JOXOJHOCTEH aKIIUM KOMITaHUU B .

IIpumepHbIe BONPOCHI K KOJUIOKBUYMY
1. TeopeTrueckas U BBIOOpOUYHasi pErpeccHs.
2.MHTepniperanus Ciy4aiiHOro 4ieHa.
3.JINHEHHOCTh PErpecCru Mo NEPEMEHHBIM U TapAMETPAM.
4. Meton Haumenbiux kBaaparos (MHK).
5.CsoiictBa MHK o1nieHOK mapaMeTpoB MOJIENH.
6.I'eomerpuss MHK.
7.1Tpeanonoxennss MHK u teopema ['aycca-Mapkosa.

8. Bribopounoe pacnpeneneane MHK orenkw.
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TunoBbie OleHOYHBIEe MaTepuaabl 0 TeMaM 3. «IIpoBepka runore3 B MOJeJIH HAPHOM

JUHelHoM perpeccuu. Boioop “mamayuymieii” moaeau. Hapviienne mpeanochblIOK TeOpeMbI

I'aycca-MapkoBa. Perpeccusi 6€3 CBOOOTHOT0 4JIEHA).

IIpumepHBIi BAPHAHT 3aaHUSI KOHTPOJIbHON padoThI

HSy‘IaCTCH 3aBUCUMOCTb KOJIMYCCTBO TOBAPOB, IMPOU3BCIACHHBIX C I[C(i)eKTOM y, OT o0BbeMa

CBEPXYPOUYHBIX YaCOB (X)HO 10 onHOpOAHBIM 3aBoxaM 3a 201X rog.

x 16 |19 |25 |29 3,2 3,7 3,9 4,1 4.8 4,9

y| 84 |93 |99 |10,2 |10,7 |112 |116 |124 |136 | 146

Heob6xoamumo:
1. Paccuurtars mapameTpbl MapHOM JIMHEHHOI perpeccuu.

2. Onpenenutb K03 HUIIUEHTHI KOPPENSIUU U IETEPMUHALINH.

3. O1IeHUTH MOJIENB Yepe3 CPEAHIOI0 OITHOKY arpOKCUMAIIUN An F-kpurepuit Oumepa.
4. OnpenenuTb CTaTUCTHYECKYIO 3HAUMMOCTb ITApaMETPOB PErPECCHU U KOPPEIISILIUH.

IIpuMepHbIe BONPOCHI K KOJLJIOKBHYMY
1.ITpoBepKa CTaTUCTUYECKHX TUMOTE3 0 KO (UIIMEHTaX PErPECCHU M JOBEPUTEIbHBIC HHTEPBAJIBI.
2.JIByCTOpOHHHE U OJHOCTOPOHHHE TMIOTE3bI.
3.Perpeccus ¢ 6MHapHON 00BACHSIOIIEH TEPEMEHHOM.
4. Kputepun kayecTBa NpuOIMKEHUS JAaHHBIX MOJEIIBIO M UX MCIIOJIb30BaHKE JIJIsl BHIOOpA MOJIEINH.
5.Hapymenus MPEANOI0KEHUI TEOPEMBI I"aycca-MapkoBa (reTepocKeTacCTUIHOCTD,
aBTOKOPPEIUPOBAHHOCTD) U UX MOCIEACTBHUSL.
6. MeTobl «00pbOBI) ¢ HAPYIICHUSIMHU MIPEIIoNIOKEeHUN Teopembl ["aycca-MapkoBa.

7.Vcrionp30BaHUE OLIEHEHHOW MOJENH ISl IPOTHO3UPOBAHUSL.

TunoBbie OLEHOYHBIE MaTepuaabl Mo TeMaM 4. «MoaeJab,b MHOMKECTBEHHOH JTHHEeHHOM

perpeccun. MHK. Teopema [I'aycca-MapkoBa. IIpoBepka BbBINOJHEHHSI CTAHIAPTHBIX

NPEeaNnoJa0KeHHd 00 OIHOKAX B JTHHEHHOI MOJeJN HAOJIOASHHI.

IIpuMepHbIe BApHAHTHI 32/IaHUSI KOHTPOJILHO# pPadoThI
Nmetorces nannbie o 20 ceabCKOX03HCTBEHHBIM paliOHaM:
Y — ypokalfHOCTb 3€pHOBBIX KyJIbTYp (1/Ta);
X1 — 4ncin0 KOJIECHBIX TPaKTOPOB (MpuBeeHHOH MomrHocTH) Ha 100 ra;
X2 — gucno 3epHOyOOpOoUYHBIX KoMOaiitHOB Ha 100 ra;
X3 — 9uciio opyanii MoBepxXHOCTHOM 00padoTku mouskl Ha 100 ra;
X4 — konu4ecTBO yn0OpeHHH, pacX01yeMbIX Ha reKTap;

X5 — KOJIMYeCTBO XUMUYECKHUX CPCACTB O310POBJICHHA paCTCHHﬁ, pacxoayEMBIX Ha I'€KTap.
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[IpoBecTu nomaroBelil perpecCHOHHbIN aHAU3 yposKaHHOCTH Y
Ha OCHOBE MCXOJHBIX JAHHBIX.
Beruucnurs onpenenurens Marpunbsl XTX.
HaiituMHK onienku k03 pUITMEHTOB pErpecCcuu.
HccenenoBaTh NOIy4YEHHYIO MOJENb HA MYJIBTUKOJUIMHEAPHOCTD.
[Tpu BbIsBReHHH 3¢ ¢deKTa MYIbTHKOIIMHEAPHOCTH MOCTPOUTh M OILIGHUTh HOBOE YpaBHEHHE
perpeccun. MHTEpIIpeTUPOBATh OKOHYATEIIbHBIE PE3YIIbTATHI.
IIpumepHBbIe BONPOCHI K KOJUIOKBUYMY
1.CMmeleHne u3-3a NpoIyueHHOW EPEMEHHOM.
2.Mopnenb MHOKECTBEHHOM JIMHEWHOU pEerpeccum.
3.O1eHKa HAUMEHBIINX KBaIPaToB.
4. 1lpennonoxxeHus MeToAa HAMMEHBIIMX KBAAPAaTOB I MOJAEIH MHOXXECTBEHHOH JIMHEWHOU
perpeccuun u teopeMa I'aycca-Mapkosa
5.1TpoBepka BoinojiHeHUs npeanooxennii MHK.
6. I'eTepockenacTUYHOCTS.
7. MynbTHKOJUIMHEAPHOCTb.
8. ABTOKOPpPETUPOBAHHOCTb.
9. Kpurepuu kauecTBa NpuOIMKEHNS JAHHBIX MOJIEIbIO PETPECCUU.

THHoOBBIE OIIEHOYHBIE MATEPHAJLI 10 TeMaM S. «IIpoBepKa runore3 ¥ CTaTHCTHYIECCKHE

BbIBO/JILI B MOJI€JIM MHOKEeCTBEHHOM JIMHEHHOH perpeccum.

IIpuMepHbIii BapHaHT 3aJaHUSI KOHTPOJIbHOI PadoThI
1.WccnenoBaTeny, NpoaHaIM3UpOBaB AesTenbHOCTh 10 (upM, NOAydyMiaM cleyrolue JaHHbIE

3aBHCHMOCTH 00beMa BBITYCKa MPOAYKIKH (V) OT KOJHUeCTBa pabo4mx (X1) ¥ CTOMMOCTH OCHOBHBIX

boumoB(ThIC. pyo.) (X2).

y X1 X2 y? xf x3 yx1 VX2 X1X2
Cymma 74 46,6 158 564 227,18 2638 357,3 1182 743,8

Tpedbyemcs:

Onpenenute napHbie KO3PGUIUEHTH Koppensiuuu. CaenaTh BHIBOI.

ITocTpouTh ypaBHEHHE MHOKECTBEHHOM perpeccud B CTaHJIAPTU3MPOBAHHOM Maciitabe U B
ecTecTBeHHOH popme. CaenaTb 3KOHOMUYECKHH BHIBOJ.

OnpenenuTh CKOPPEKTUPOBAHHBIA W HECKOPPEKTUPOBAHHOW KOA(D(PHUIIMEHT MHOKECTBEHHBIN
koppensauu. CaenaTb BHIBOL.

OnpenenuTs CTATUCTUYECKYIO 3HAYMMOCTb YPaBHEHMsI ¢ IoMOLIbI0 F-kputepus. Crenarth BBIBO.
Omnpenenuts 11e51ec000pa3HOCTh BKIIOUEHHS (pakTopa x1 mocie x2. M CTaTuCTHYECKYI0 3HAYMMOCTb
napametpa bi.

Haiitu yactable K03 (DUITUEHTHI SIaCTHYHOCTH TP X1 = 3,6 1 x2 = 9. CenaTh BBIBO/.
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IIpumepHbIe BONPOCHI K KOJUIOKBHYMY
1.TTpoBepka TUIoTe3 ¥ JOBEPUTEIbHBIC HHTEPBAIIBI TSI OAHOTO KOA(PPHIIMEeHTA.
2.IIpoBepka COBMECTHBIX THIIOTES.
3. TecTupoBaHe OrpaHUYECHMS, BKIIOUYAIOIIET0 HECKOIBKO KO3 (HUIIUEHTOB MOJIEIH.
4. TecTupoBaHue cuenu(pUKauy MOJIEIN MHOKECTBEHHON JTMHEHHON perpeccum.

THIOBBIE OLIEHOYHbIE MATEPHUAJIBI 110 TEMAM 6. «<HemHelHbIE PErpeCcCMOHHBLIC MOJAC/IND).

IIpuMepHBIii BADHAHT 32JaHUSA KOHTPOJILHOH PadoThI

[To cemu Teppuropusim LlenTpansuoro paiiona 3a 200X r. ©3BECTHBI 3HAYEHUS ABYX MPU3HAKOB.

Paiion Pacxopl Ha OKYTIKY CpennenHeBHas 3apabOTHAs
MIPOJIOBOJILCTBEHHBIX TOBAPOB TUIaTa OJJHOrO PabOTHUKA,
B 001UX pacxonaax, %, Y pyo., X
Brnagumupckas o611 68,8 451
Koctpomckas 061 61,2 59,0
OpioBckas o0JI. 59,9 57,2
Psasanckas o0 56,7 61,8
CMoieHckas o0JI. 55,0 58,8
TBepckast 00:1. 54,3 472
SApocnasckas 0071 49 3 55,2

Tpebyercs i XapaKTEPUCTUKH 3aBUCUMOCTH YOTXpacCuMTaTh IapaMeTpbl CTEIIEHHOH W
IIOKAa3aTeJILHOU MOJIEIIEH.
IIpumepHbIe BONPOCHI K KOJUIOKBUYMY
1.00m1as cTpaTerust MoJeIUPOBaHMS (PYHKIIUN HETMHEHHOW PETPECCHH.
2.Buapl HEMMHENHOCTH.
3.I1apHas HenmMHETHAs perpeccus.

4.B3aumoieicTBUE MCKAY HC3aBUCUMbIMU IICPEMCHHBIMU.

TunoBbie OIIEHOYHBIE MATEPHAJIBI 10 TeMaM 7. «O1eHKa pe3yJabTATOB UCCJICI0OBAHUNM,

OCHOBAHHBLIX HA MHO’KECTBEHHOM perpeccum,.

IIpyuMepHbIe BAPUAHT 32IaHUS KOHTPOJIbLHOH padoThI
[To umeromuMes ncxoaupiM gaHHbIM X, Y, P u Q ¢ exekBapTaJbHBIMU3HAYCHHUSIMU COCTOSHUS
poiHKa 3a epuosa 25 net (1 — 1-i kBapran 1975 roga,100 — 4-it kBaptan 2000 roga):
[TpoBepbTe HA UACHTHUPUIMPYEMOCTD KaXI0€ YPaBHEHUE CUCTEMbI U MOJICTH B IIEJIOM.
Onpenenure, Kakue epeMEHHBIC MbI Oy/IeM UCIIOIB30BaTh B KAYeCTBE HHCTPYMCHTATbHBIX.
Ouenute Mozenb cripoca u npeaioxkenus ¢ nomoniso JJMHK.
CrnenaiiTe BBIBOJBI O BIMSHUHM HELICHOBBIX (PAKTOPOB MPEIIOKEHUS M IICHBIXOJIOAMIPHIKOB Ha

MNPCAJIOKCHUC X HA PBIHKC, 4 TAKKC O BJIMAHUHA ICHBI HA0XO0Ja Ha CIIPOC HAa TOBAPHI.

IIpuMepHbIe BONPOCHI K KOJLJIOKBHYMY
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1. BHyTpeHHS U BHEIIHAS 000CHOBaHHOCTb UCCIIE0BaHMUSL.
2.CMeleHne u3-3a MpOIyIICHHBIX IEPEMEHHBIX.
3. CmernieHue U3-3a OMKUOOK U3MEPEHUs OOBSICHSIOMINX IEPEMEHHBIX, OTCYTCTBYIOIINE TaHHBIE.
4. CmeleHue u3-3a 0T00pa HaOJIIOICHUH, HeTIpaBUIbHas crieludukanys GyHKIMOHAIBLHON (GOPMBbI
perpeccumu.
5.B3auMHO€ BIMSHUE IEPEMEHHBIX.
4.CucTteMbl OJHOBPEMEHHBIX YPaBHEHUM.
5.CTpyKTypHas 1 puBeaAeHHas (POPMBI.
6. DK30T€HHBbIE, YH/IOT€HHBIE, IPEONIPEAEICHHBIC IEPEMEHHBIE.
7.l neHTndunmpyeMocTsb OTIEIbHBIX YPaBHEHUH CTPYKTYPHOH (HOPMBI.
8.OLieHNBaHNE CUCTEMBI OJHOBPEMEHHBIX YPAaBHEHUH.
9. BHyTpeHHSI U BHELTHSISI 000CHOBAHHOCTH MPH MPOTHO3UPOBAHHHU 110 MOJAEITH PETPECCHH.
10.IToHsATHE O METOE HHCTPYMEHTAIBHBIX IEPEMECHHBIX.
TunoBble olleHOYHbIe MaTepHaJbl M0 TeMaM 8. «CTanuoHApHbIe BpeMeHHbIe PSibl,

Moaeau ARMAY.

IIpumepHBIH BAPHAHT 32IaHUS KOHTPOJILHOH padoThI
IIo uCXOAHBIM JaHHBIM IOCTPONTE HECKOJBKO MOJENIEH C Ppa3Iu4HbIM KOJIMYECTBOM JIAaroB.
HccnenoBaTh psii UICXOIHBIX TaHHBIX HA CTAllMOHAPHOCTH C IOMOIIbIO BU3YaJIbHOI'O TECTUPOBAHUS
panoB, ACF, PACF-tectoB.Ouenure mapaMmeTpbl MOCTPOEHHBIX Mozeneil ¢ momonipio MHK u
BbIOpaTh M3 BceX Mojened Ty, KOoTopas Haubojee ajJeKBaTHa JaHHbIM. VHTepnpeTHpoBaTh
MIOJTy4YeHHBIE PE3YyIbTaThl BBIOPAHHOW MOJIEIH.

I[IpumepHbIe BONPOCHI K KOJJIOKBUYMY

1. BpeMenHoi ps.
2.CTOXaCTUYECKUH CITydalHbIN IIPOLIECC.
3.CranmoHapHbIE BPEMEHHBIE PSJIbL.
4. ABTOKOppETSAIMOHHAS (PYHKIIHS.
5.benbli mym.
6.IIpoBepka Ha TayCCOBCKHIT OETBIH MIyM.
7.MA(Q). Onieparop 3anazneiBanus. MA(1).
8. UnenTuuipyemMocTs, ycioBrue 00paTUMOCTH.
9.JInHeNHbIE TPOLIECCHI.
10. Pa3znoxxenune Bonpna.
11. [Ipumepsl CTaIMOHAPHBIX BPEMEHHBIX PSAJIOB B SJKOHOMHUKE.
12. ITpouecc AR(p), yciioBHe cTalMOHAPHOCTH.

13.TIpexacraBieHre B BUJIE CKOJIB3SIIETO CPEAHETO OCCKOHEUHOTO TOPSI/IKA.
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14.MA(g) — ycroBue OOpaTMMOCTH — TPEACTaBICHHE B BHIE MpOIECCa aBTOPETPECCUU
0ECKOHEUHOI0 opsIKa.

15. HeoOpatumsiii nporecc MA(1).

16.IIpouecc aBTOperpeccuy, HAYMHAIOLIUICS B ONpPEAEICHHbII MOMEHT BPEMEHH, BBIXOJ Ha
CTaOMIIBHBIN PEXKHM.

17. Koppenorpamma mnporecca AR(p).

18. YpaBHenus FOna-Yoxkepa.

19. Moaenmu ARMA, ycnoBue CTallMOHAPHOCTH, TPOOIeMa OOIIMX MHOKHUTEIICH.

20. Mogenu ARMA, yunThIBarOIINUE CE30HHOCTD.

21. Unentudukanust cranmonapuoi wmoxemn ARMA 1o  aBTOKOppENSAIIMOHOW H  YacTHOM
aBTOKOPPESLIUOHHON (PYHKIIUSIM.

22. Tabnmu1pl MOBEICHUS KOPPEIOrPaMM.

23. BeibopouHas koppesorpamma.

24. OproIM4HOCTb.

25. Kputepuu U1 IpOBEPKU PABEHCTBA HYJIIO aBTOKOPPEIIALMIA M YACTHBIX aBTOKOPPEIISILIUI.
26.1IpencraBnenne u upumeHenne Q-tectoB boxca-Ilupca u Jlpronra-bokca mis Tpymnmsi
BbIOOPOUYHBIX aBTOKOPPEIALU.

27.Metononorus bokca-/[»xeHKuHcA.

28. OnennBanue cranronaproi monenu AR(p).

29. OueHuBanue crairoHapHoi moaenu MA(Q).

30. OuenuBanwue crartnonapuoit ARMA(p,Q).

31. JInarHoCcTHKa OLICHEHHOM MOJICIIH.

32. Bei6op Moj1es11, OCHOBaHHbII Ha MH()OPMAIIMOHHBIX KPUTEPUSIX.

33.IIporHo3upoBaHue Ha OCHOBE 10I00PAHHOM MOJIETIH.

THunoBbIE OLICHOUHbIE MATEPHAJILI 110 TEMaM 9. «HecTanmmoHapHble BpeMEHHbIE PSibl.

HNnenTudykanusg cTAaMOHAPHLIX U HECTAIIHOHAPHBIX PAIOB B paMkax Moaeaeii ARIMA.

IIpruMepHBI BAPUAHT 3aJaHUSI KOHTPOJIbHOM pPadoThI
ITpoectn mon6op ARIMA-Moeny o JaHHBIM 30JI0TOBANMIOTHRIX pe3epBoB Poccun ¢ 31.12.15 mo
12.10.17 u caenath MpOTrHO3 Ha 8 HEACNb BIIEPE/I.

IIpumepHBbIe BONPOCHI K KOJJIOKBUYMY

1.HecranmoHapHbIe PsIJIBL.
2.IIpouecc, cTaiimoHapHBINM OTHOCUTENBHO I€TEPMUHUPOBAHHOTO TPEH IA.
3.CToxacTUYeCKUil TPEeH]I.
4. TS u DS psagprl.
5.Monenu ARIMA.

19



6. Kpurepun ukn-Pyinepa.

7.PazButne n wumoctpanusa tecta Juku-dymnepa u pacmmpenHoro tecra [uku-dymiepa Ha
HaJIMYUE €IMHUYHOTIO KOPHS.

8. UyBCTBUTEIBHOCTh K HAJTMYHIO IETEPMUHHUPOBAHHBIX PEFPECCOPOB.

9.F-cratuctukm.

10. KBagpaTU4HBbIi TPEH.

11. KpaTHble KOpHH.

12. MHOroBapuaHTHas npoLeaypa.

13. Jlpyrue KpuTepuu.

14. Tlonstue o tecre @umumnca-Ileppona.

15.TTonsitue o Tecte Kwiatkowski, Phillips, SchmidtandShin (KPSS, 1992) na crannoHapHOCTb.
16.ITonsitue o Tecte DF-GLS, pa3spaborannoro B Elliott, Rothenberg, andStock (1996).
17.ViccnenoBanue npo0seM, BO3HUKAIOUMX IPHU TECTUPOBAHUU HAa €IMHUYHBIA KOPEHb (KPUTHKA
Henscona u Ilnoccepa (NelsonandPlosser (1982)) TecToB Ha eIMHUYHBIN KOPEHB ).
18.VccnenoBanre HEKOTOPHIX TECTOB Ha €IMHUYHBIN KOPEHb NPU HAJIUYUU CTPYKTYPHOTO CABUra.
19.1lonsatue o tecrax Ileppona m 3uBoTa-OHuprOoca Ha €IMHUYHBIA KOPEHb MpPU HATUYUU
CTPYKTYPHBIX CBUT'OB B JJAHHBIX.

20.TToHsiTHE O CE30HHBIX €IMHUYHBIX KOPHSX.

Tunosbie OleHOYHBbIe MarTepuaabl mo TemMaM 10. «PerpeccHOHHBIN aHAJIH3 I

CTALMOHAPHBIX BPeMEHHBIX PsiJI0B. JIMHAMHYECKHE MOJETIH.

IIpumepHBIii BAPHAHT 32/IaHUS KOHTPOJILHOMH PadoThI
Nmerotcs nanHbie 00 MI3MEHEHHH JeHeKHOW Macchl (M) u n3menenuutieH (P) 3a nepuonx 1980 —2004
rT. M3yunth rpadyik W3MEHEHHUs JCHEKHOW MacChl M IIEH 3a paccMaTpUBaeMbIHTIepHol. BIsIBUTH
BHU3YaJIbHBIN XapaKTep B3aMMOCBSI3U JIAHHBIX MTOKa3aTENICH.
OrneHnTe TPHUBEACHHYIO CHCTEMY JUIsl M3MCHCHHS JCHE)KHOM MacChl W M3MeHEHHs IeH. Haittm

CTPYKTYpHBIE KO3 HUIIMEHTbI, HUCIHOIb3Ys JOMOJHUTEIbHOE HIECHTUPUIMPYIOUIEe YCIOBHE

Bmp = 0. [IpoBepuTh, 00YCIOBINBAET JIM M3MEHEHNE ACHEKHOH Macchl Apy .

Bomnpocekl K KOJJIOKBUYMY:

1. InHaMHuYeCcKue MOJIeIH.

2.Mopuenb BekTopHOIt aBTOperpeccun (vectorautoregressivemodel, VAR).
3. YcnoBue crabmipHocT VAR, HaxokieHne CTaOMIBHOIO COCTOSHUS.
4.Otkpsrtast VAR.

5.HaxoxneHue ctabuabHOM CBA3M MeX Ay psiaaMu, coctapistomumu VAR.

6.1lon0op u onenuBanre VAR, quarHocTuyeckue npoueaypsl.
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7.Wcnionb30BaHre MHOTOMEPHBIX HH(OPMAlMOHHBIX KpuTepueB: Akauke, XeHHaHa-KyuHHa) u
[IIBapia-baiieca.

8.Bbibop crneun¢pukanuy MoJENH, ONTHUMAJIbHOM TIJIyOMHBI 3ama3JblBaHUil, OCHOBaHHON Ha
MH(POPMALIMOHHBIX KPUTEPHUSX.

TuIOBLIE _ OllEHOYHBLIE MaTepuaabl 1o __TemaMm _11. «PerpeccMOHHBIIi __aHAaJIu3

HECTALIMOHAPHLIX BPpeMeHHbIX psiyioB. KonHTerpanmus u MojaeJau KOppeKIMH OINNOKAMM)).

IIpumepHBIH BAPHAHT 32/IaHUS KOHTPOJILHOH PadoThI
YCTaHOBUTH BO3MOXHOCTh HAQJIWYMS TMPUYUHHO-CIEJACTBEHHOW CBSI3U MEXAY MPHOBLIBIO
npennpusitust (F) u mHBecTHmmsmMu B ocHOBHOW Kamutan (G) ¢ momomeio Tecta ['pamxkepa.
[IpoBepuTh rUnOTE3HI C PA3INYHBIM KOJIMYECTBOM JaroB. CenaTh BIBOJIBI.

IIpuMepHbIEe BONPOCHI K KOJLNIOKBHYMY

1.JIoxHas (kaxyluascs, MHUMas) PErPECCUOHHAs CBSI3b MEXJy HECTAllMOHAPHBIMU BPEMEHHBIMU
psamH.
2. KonHTerpupoBaHHble BpEMEHHBIE PSAJIbI, PAHT KOUHTETPALIUY.
3. Bo3MoxHbIE TPUMEHEHUS! K SKOHOMHUUECKUM MO/JIEISIM.
4. TecTupoBaHu€ Ha HAJTMYUE KOMHTETPALUH.
5.Teopema npencrasienus [ 'peitHmkepa.
6. Monenb  koppekimu  oumbOkamu  (ErrorCorrectionModel — ECM),  wunTepmperaius
koa¢ppunmentos ECM.
7. lByxcTyneHyaras npouenypa Onria-I'peiinmpkepa noctpoenuss ECM  no  umerommmcs
CTaTUCTUYECKUM JIaHHBIM.
8. TecTupoBaHue Ha HaJIW4YME KOUHTETPALUU MEXIYy HECKOIBKUMHM BPEMEHHBIMHU psaMU U
OIpe/ie/ieHNe PaHTra KOMHTErPALMH C MCIIONB30BaHMEM IpoLeypbl MoxanceHa.

9. Bb16op MozemnH ¢ UCIIOIb30BaHUEM MH()OPMAITMOHHBIX KPUTEPHUEB.

THIOBBIE OIIECHOYHbIE MATEPHAJIBI 10 TEMAM 12. «Moaean naHeJabHBIX JAHHBIX).

[IpumepHbIe BONPOCHI K KOJJIOKBUYMY
1.PerpeccruoHHble MOZENH 7Sl TAHEIBHBIX JAHHBIX, COAIaHCUPOBAHHBIE MTAHEIH.
2.Mopenb ¢ (pUKCUpOBaHHBIMH P PEeKTaMHu.
3.Mogaens co ciydaitHbIMH 3 deKkTamu.
4. Bpibop Mexay Mojenbio ¢ (UKCHPOBaHHBIMU 3G(EKTaMHU M MOJEIBI0 CO CIydYalHBIMU
s dexTamu.

TuIOBLIE OLICHOYHbIE MATEPHAJIbLI 10 TeMaM 13. «Moaean ¢ orpaHM4YeHHOIi 3aBUCHUMOi

nepeMeHHOon.

IIpuMepHbIii BapUaHT 3aJaHUsS] KOHTPOJIbHOIH PadoThl
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TpebyeTcst mccinenoBaTh 3aBHCUMOCTh DPEIICHUST O BBIOOpE MPENNpPUATHUSOT MOKa3aTeed ero
HazexxHocTH. MHpopmanus o npeanpusTHsaX, y4acTBOBABIIUX B TEHAEPaX 3a MPEIbIIYIINN MEPHO
BPEMEHHU, MPEJICTaBlIeHa B TAOIUIIE UCXOIHBIX TaHHBIX:
y— perieHue o BoiaeaeHuu cpeacts (1 — npuHsTh, 0 — OTKIOHUTB);
x1 — nena crutasa (teic. $3a 1 1);
X2 — Ka4ecTBO cIiaBa (06amioB);
X3 — BpeMst (QyHKIIMOHMPOBAHUS ITOCTABIINKA (JIET);
X4 — ynaneHHOCTh OCTABIINKA (THIC. KM);
X5 — npeacTaBuTeabCKHE pacxopl (ThC. $).
[Toctpouts logit- m probit-Mozmen 3aBHCUMOCTH PEIICHUS O BBIICICHUH CPEICTB HA 3aKYIKY
CMELICIUIAaBOB OT IIOKa3aTeled HaJeKHOCTH IIOCTABIIMKA M OLEHUTh KO3(PPHUIMEHTHI JaHHBIX
Mojenei. MHTepnpeTupoBaTh MOJTYyYEHHBIE MOJICIIH.
IIpuMepHBbIe BONPOCHI K KOJUIOKBUYMY
1. Mopenu 6uHapHOTO BHIOOpA.
2.HenoctaTku THHEWHOMN BEpOSITHOCTHON MOJIEITH.
3. ITpoOut-Moa€emb.
4. Jlorur-moJienb.
5.Mopenu MHO>XKECTBEHHOTO BBIOOpA.
6. Mopenp ynopsii04eHHOr0 MHO>KECTBEHHOT'O BEIOOpA.

7.Mopenu ¢ IeH3ypupOBAHHOMN 3aBUCUMON IEPEMEHHOIA.

5.O1eHOYHbIEe MATEPHAJIbLI IPOMEKYTOUHOI aTTEeCTALMHU N0 JUCHUIIJIMHE
5.1. Dk3aMeH NPOBOAUTCS C MPUMEHEHHEM CJICTYIONTUX METOAOB (CPECTB): OMPOC U

MIpaKTHUYECKOe 3aJJaHKe B MUCbMEHHOU (popme.

5.2. OueHo4YHbIe MAaTePHAJIBI IPOMEKYTOUHOI aTTecTAlMHI

Komnonent IIpomeKyTOUHBIN UHIUKATOP Kputepuii onieHnBanus
KOMIIETEHIIUU OLICHUBAHUS
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OIIK OC-4.1.1 OIIK OC-4.1 IIpumenser BrisBisier mpoGieMbl SKOHOMHYECKOTO
[pnumenster COBPCMECHHYIO MECTOJIUKY XapakTepa Ipy aHaJIM3¢ KOHKPETHBIX
HHCTPYMCHTBI IIOCTPOCHUSI CUTYyaIlMil W TpejyiaraeT CrocoObl MX
S9KOHOMCTPHUKH B ICIAX| 3KOHOMETPHUUECKUX MOJETIEH; pemieHus, OILICHUBACT O0XXHJJaEMbIE
cOopa, 00pabOTKM M MeTO/bl U IPHEMbI AHAIN3A pe3yJIbTAThI.

aHalii3a 3KOHOMUYECKHUX SIBICHUN U Bnaneer COBPEMCEHHBIMH METOAUKAMH

CTaTUCTUYCCKUX IIPOLIECCOB C IIOMOIIBIO pacueta W aHaiu3a  COLMAJIbHOA

AAHHBIX CTaHJAApPTHBIX TCOPETUUCCKUX | DKOHOMHUYCCKUX MoKazaTeJiei,
1A DKOHOMETPUYECKUX XapaKTEepU3YIOIIUX 3KOHOMHYECKUE
Mojesnei IIPOLIECCHI U SIBIICHNUS HA MUKPOYPOBHE

TunoBbie OLleHOYHBIEC MATEPHAJIBI IPOMEKYTOYHOM ATTECTAIUH

I[IpumepHBIii cCIUCOK BONPOCOB /ISl MOATOTOBKH K dk3aMeHy (Tembr 1-8)

1.OKOHOMETpUKA U €€ CBA3b C SKOHOMUUYECKOIN TEOPUEH.

2.Mopenu cBsI3U U MOJIEH HAa0JII0IEeHUH; SKOHOMETPUYECKasi MOJIEIIb, IOJOOpaHHAs MOJIEIb.

3. Tunbel JaHHBIX U MOJIENEH.

4. VICTOYHUKH CTaTUCTHYECCKIX JaHHBIX.

5.Teoperndeckast 1 BEIOOpOUHAs pETPecCHs.

6. MHaTepnperanus Ciry4aiiHOro 4iceHa.

7.JINHEHHOCTh PErpeccuu Mo NEPEMEHHBIM U TapAMETPaM.

8. Meton HanmeHbIux kBaaparoB (MHK).

9. Caoiicta MHK onenok napametpoB monenu. I'eometpus MHK.

10.
11.
12.
13.
14.
15.
16.
17.
18.

[IpennonoxeHus MeToa HAMMEHBIIMX KBaAPATOB U TeopeMa ['aycca-Mapkosa.

Bri6opounoe pacnpenenenne MHK onenku.

[IpoBepka cTaTUCTUUECKUX THIIOTE3 O KO3(hPUILIMEHTax perpeccul U JOBEPUTEIbHBIC HHTEPBAIbI.
JIByCTOpOHHUE U OJHOCTOPOHHHE THITOTE3HI.

Perpeccust ¢ OunapHo#t 00BIICHSIOMIEH TEPEMEHHOM.

Kputepuu kauecTBa npuOIMKeHUs JaHHBIX MOJIEbIO U MX HCIIOJIb30BAHKE JI BBIOOpA MOJICIIH.
I'erepockenacTHYHOCTB.

MynbTHKOJUITMHEAPHOCTb.

ABTOKOpPPETUPOBAHHOCTb.

19. MeTonpl «00pbOBI» C HAPYIICHUSIMHU TTPEATIONOKEHHH Teopembl [ aycca-Mapkosa.

18. Mcniosip30BaHUE OLIEHEHHOM MOJCIIH JJIs IMPOrHO3UPOBAHUA.

19. CMmellieHre U3-3a NPOMYIIEHHONW MEPEMEHHOM.

20. Mozesib MHOYKECTBEHHOM JIMHEWHOW PErPECCHUH.

21. OuileHKa HAMMEHBIIUX KBa/IPaTOB.
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22.1lpennosioxeHns METOla HAUMEHBIINX KBAJAPATOB MJII MOJEIW MHOKECTBEHHOW JTMHEWMHOMN
perpeccun u Teopema I'aycca-Mapkosa.

23. IIpoBepka BbinosIHEHUs npeanonoxenniit MHK.

24. HapyuieHus npenmnosoxxeHuii reopemsl ['aycca-MapkoBa,ux MOCIEICTBHS U METOABI «OOpHOBI» C
HUMM.

25. Kputepuu kauecTBa NpHOIMKEHHS JAHHBIX MOJEIbI0 MHOXKECTBEHHOH JIMHEWHOM perpeccuu u
UX HUCIIOJIb30BAHUE Il BIOOpA MOJIEIIH.

26.1IpoBepka runoTes3 v JOBEPUTENIbHBIE HHTEPBAJIBI JIs1 OHOTO KOA(pPHIIMEeHTa.
27.1IpoBepKa COBMECTHBIX TMIIOTES.

28. TecTpoBaHue OTPaHUYEHUS, BKIIIOYAIOIIET0 HECKOJIBKO KOA(PGHUIIMEHTOB MOEIIH.

29. TectupoBaHue crierpuKanuy MOIETH MHOKECTBEHHON JIMHEHHOM perpeccu.

30. O0mias cTparerust MoaenupoBaHusl GyHKIMM HETUHEHHOM perpeccu.

31. Buibl HENMHENHOCTH.

32.I1apHas HenMHEHAs PErpeccusl.

33. BzauMoaencTBre MeX 1y HE3aBUCUMBIMU IIEPEMEHHBIMU.

34. BHyTpeHHSs U BHELIHSS 000CHOBAaHHOCTh MCCIIEIOBAHMUS.

35. CMeleHne n3-3a NpOIyIIEHHBIX [IEPEMEHHBIX.

36. CMenieHue n3-3a OIMOO0K U3MEPEHUS OOBSICHSIOMINX TEPEMEHHBIX.

37. OrcyTcTBYyIOILIME JaHHbIE, CMEILIEHHE M3-3a 0TOOpa HAOII0ICHUH.

38. HempaBunbHas cienupukanyst (yHKIHOHATEHONW POPMBI perpeccui.

39. BzauMHOE BIUAHUE IEPEMEHHBIX.

40. CucreMbl OTHOBPEMEHHBIX YPAaBHEHHH.

41. CTpyKTypHas U puBeieHHast (POPMBI.

42.DK30TeHHbIE, SHIOT€HHbIE, IPEA0IPE/ICICHHbIE IEPEMEHHbIE.

43. U neHTupuimpyeMocThb OTJAEIBHBIX YPABHEHHU CTPYKTYPHOUH (POPMBI.

43. O1leHMBaHNE CUCTEMBI OJJTHOBPEMEHHBIX YPaBHEHUIA.

44, BHYTpEHHSIs1 ¥ BHEIIHSA1 000CHOBAaHHOCTH ITPH MPOTHO3UPOBAHUH 110 MOJICIIH PETPECCUH.
45.TIoHaTHE O METOIE HHCTPYMEHTAIBHBIX [IEPEMEHHBIX.

46. BpeMeHHOM psi.

47. CTOXaCTUYECKUI CITy4ailHbIN MPOIECC.

48. CTannoHapHbIe BPEMEHHBIE PSABL.

49. ABTOKOppEeNALIMOHHAs (PYHKITHSL.

50. benblit mrym.

51.IIpoBepka Ha rayCCOBCKHIA OCIBIN ITyM.

52. MA(Q). Oniepatop 3anasasiBanus. MA(L).
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53. UnentudunnpyeMocTs, ycioBrue 00paTUMOCTH.

54. JIuHeitHbIe MPOIECCHI.

55. Pasnoxenne Bonbaa.

56.[IpumMepsl cCTallMOHAPHBIX BPEMEHHBIX PSIOB B 9KOHOMUKE.

57.TIpouecc AR(p), yclIOBHE CTallMOHAPHOCTH.

58.11pencraBieHue B BUJIE CKOIB3SIIET0 CPETHETO OECKOHEYHOTO TOPSIIKA.

59.MA(Q) — ycnoBue oOOpaTUMOCTM — TMPEACTAaBICHHE B BHAE MPOIECCa aBTOPETPECCHU
0ECKOHEUHOT0 TOPsIKA.

60. Heobpatumslii npouecc MA(1).

61.1Ipouecc aBTOperpeccuy, HAYMHAKOUIUMNCS B OIPEICICHHbII MOMEHT BPEMEHH, BBIXOJl Ha
CTaOWIBHBIN PEIKUM.

62. Koppesnorpamma nporecca AR(p).

63. Ypasuenus HOna-Yoxkepa.

64. Monenu ARMA, ycrioBue CTallmoHapHOCTH, MpodiieMa 00IIUX MHOKHUTEIEH.

65.Monenu ARMA, yunThIBarOIKUE CE30HHOCTD.

IIpumepHBIii CNUCOK BONPOCOB /IJIsl MOATOTOBKH K 3a4eTy ¢ onenkoi (Tembr 8-13)
1.Wnentudukammsa crammonapHoii moxenn ARMA 1o  aBTOKOppeNALMOHOW H  YacTHOU
aBTOKOPPESLUOHHON (PYHKIIUSIM.

2. TaGau1bl MOBECHUS KOPPEIOTPAMM.

3. BribopouHas koppenorpamma.

4, DproJIn4YHOCTb.

5.Kpurepuu 11 npoBEpKU paBEHCTBA HYJII0 aBTOKOPPEISALUI U YACTHBIX aBTOKOPPEIISALUIA.
6.[Ipencrapiienne u mnpumeHenne Q-tectoB bokca-Ilupca wu  Jlptonra-bokca st rpymmbl
BBIOOPOYHBIX aBTOKOPPEIISIIHIA.

7.Metononorus bokca-/[>xeHKnHca.

8.OuennBanue craioHapHoit monenu AR(p).

9.OnenuBanue cranroHapHoi moaean MA(Q).

10. OnenuBanue crannonapHoit ARMA(p,Q).

11. JImarHocTrKa OLICHEHHON MOJICIIH.

12. Be10op Mo €11, OCHOBaHHbBIN Ha HH(OPMALIMOHHBIX KPUTEPHSIX.

13. TIporno3upoBaHue Ha OCHOBE MOJOOPAHHON MOJIEIH.

14. HectannoHapHBbIE PAJIBL.

15.TIporecc, cTaliOHAPHBIN OTHOCUTEIHHO AETEPMUHUPOBAHHOTO TPEHAA.

16. Croxactuueckuii Tpena. TS u DS psapl.

17. Monenu ARIMA.
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18. Kputepuu uku-dDyriepa.

19. PazButne u wmmoctpanus tecta {uku-dPynnepa u pacmmpenHoro tecra Juku-dymiepa Ha
HaJU4Kle eIMHUYHOTO KOPHSI.

20. YyBCTBUTENBHOCTD K HAIMYHIO IETEPMUHUPOBAHHBIX PETPECCOPOB.

21.F-cratuctuku.

22.KBagpaTuuHbIil TPEHA.

23.KpaTHbl€ KOpHH.

24. MHOrOBapuaHTHas MpoLeaypa.

25.WccnenoBanue mpobiaeM, BOZHUKAIOIIUX MPH TECTUPOBAHUM HA €AMHUYHBIA KOPEHb (KPUTHKA
Henbcona u [Tnoccepa (NelsonandPlosser (1982)) TecToB Ha e IMHUYHBINA KOPEHB).

26. UccnenoBanue HEKOTOPBIX TECTOB HA €JUHUYHBIA KOPEHb IIPU HATMYUHU CTPYKTYPHOIO CIBUTA.
27.Ilonsatue o tecrax IleppoHa um 3uBOTa-OHApIOCA HA EAUHUYHBIM KOPEHb NPH HAIUYUHU
CTPYKTYPHBIX CIBUTOB B JJAHHBIX.

28.TloHsiTHE O CE30HHBIX EMHUYHBIX KOPHSIX.

29. [lunamuueckue Moien. Moiernb BekTopHO# aBToperpeccuu (vectorautoregressivemodel, VAR).
30. YcnoBue ctabunbrHoctr VAR, HaxoxaeHne cTaOUIbHOIO COCTOSIHUA.

31.Otkpeitast VAR.

32.HaxoxieHue cTabuiIbHOM CBSI3U MEX]Yy psiiaMu, cocTaBistonmmu VAR.

33.ITon6op u ouenuBanue VAR, nuarHoctudeckue mpoueaypsl.

34.Vcnonp30BaHUE MHOTOMEPHBIX MH()OPMALMOHHBIX KpuTepueB: Akaunke, XeHHaHa-KynHHA) U
[IIBapua-baiieca.

35.Be100p crnenuduKanuu MOACIH, ONTHMAIBHON TIIyOWHBI 3ama3iblBaHWN, OCHOBAHHOW Ha
MH(GOPMALIMOHHBIX KPUTEPHSIX.

36.JIoxHast (KaKylascs, MHUMasi) pErpeCCUOHHAs CBA3b MEX Y HECTALlMOHAPHBIMU BPEMEHHBIMU
pAgamm.

37. KounterpupoBaHHbIe BpEMEHHBIE PSJIbI, PAHT KOUHTETPAIUH.

38. Bo3aMokHbIE TPUMEHEHHSI K SKOHOMUYECKUM MOZEIISIM.

39. TectupoBaHue Ha HATUYKUE KOUHTETPAIUH.

40. Teopema npencrasienus [ 'peitHmkepa.

41. Mopgenp xoppekuuu —ommbOkamu  (ErrorCorrectionModel — ECM), wunTepnperamus
koa(purmentor ECM.

42.JIByxcrymnendaras Tmpoueaypa OHria-I'peiinmkepa moctpoerns ECM mo wumerommmcs
CTATUCTUYECKUM JTAHHBIM.

43. TecTupoBaHUE HA HAJTMYKME KOMHTETPALIMUA MEX Ty HECKOJILKUMHU BPEMEHHBIMH PsIIaMU.

44. OnpeneneHue paHra KOMHTErpalliy ¢ UCIOIb30BaHUEM Mpoleaypsl MoxaHncena.
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45. Bribop Mojienu ¢ HCTIOb30BaHUEM HH(GOPMAITMOHHBIX KPUTEPHEB.

46. PerpeccuoHHBIE MOJIENH JUIsl HAaHEbHBIX IaHHBIX, COaJaHCHPOBAHHbBIE MTAHEIH.
47.Monensb ¢ pukcupoBaHHBIME 3 dexTamu.

48.Monenb co cmydyaitHeIMH 3 (deKTami.

49.BpiOOp Mexy MOJENbI0 C (UKCUPOBAHHBIMH 3(PPEeKTaMu M MOENBI0 CO CIy4aifHBIMU
s dexramu.

50. Monenu 6GuHapHOTO BHIOOpA.

51. HemoctaTky IMHEMHOW BEPOSITHOCTHOM MOJIENIH.

52. IIpobur-monens.

53. Jlorut-Mozensb.

54. Mojenu MHOYKECTBEHHOTO BbIOOpa.

55.Mojenb ynopsiioueHHOr0 MHOKECTBEHHOT'O BBIOOpA.

56.Mopenu ¢ eH3ypUpOBaHHOM 3aBUCUMON [IEPEMEHHOM.

HpHMeprle BapUaHThI 3K3aMCHAIIMOHHBIX onjieToB

3K3AMEHAIIMOHHBIN BUJIET Ne 1
M0 TUCHUITHHE «IKOHOMETPUKA)
1. JluneliHOCTB perpeccuu o NEPEMEHHBIM U MTapaMeTpaMm.
2. HenpaBunpHas crienupukanys GyHKIHOHATBEHON (hOPMBI perpeccui.
3. Uccnenosanue Brirtoyaet 10 MaipIx mpeAnpusTiii 00padaThIBAIONIEH TPOMBIIITICHHOCTH, T/IE

y — noTpebIeHne MaTepuaoB, ThIC., py0. U X - 00beM IIPOU3BOJCTBA, ThIC., pYO.

Ne npenmpusTust O6beM pou3BOCTBA, THIC., [oTpebnenne matepuaos,
pyo., X THIC., py0. 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
TpeOyercst:

[TocTpouts IMHENHHOE ypaBHEHNE apHOH perpeccuu y oT X. Crnenarb BBIBOJ.

Paccunrate nunelinblil ko3 unrent napHoit koppensiuu Caenars BHIBOI.

Cpennroro ommoky annpokcumanuu. Caenats BIBO/.

C nomormpio F- kpurepus Ouiiepa OLIEHUTE CTATUCTUYECKYIO HAJIEKHOCTH PE3YIbTaTOB
PErpECCHOHHOTO MOJEINPOBAHUS.

4. VImeroTcsl MaHHBIE O MPUOBUTM KOMNaHWK 3a 16 KBapTajoB. BBUTHM MONYYEHBI CIEAYIOIINE
3HAUYE€HHE OLICHKU CE30HHON KOMIOHEHTHI C IIOMOIIBI0 MYJIbTHUIUIMKATUBHON MO/IEIH.

Ne kBapraia, i
Ton

I I 1 v
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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 - -
TpeGyercs:

OrnpenenuTh CKOPPEKTUPOBAHHBIC CE30HHBIE KOMIIOHEHTHI C TOMOIIBIO MYJIbTHIUIMKATUBHON
MOJENN.

CaenaTh MPOTrHO3 MPUOBLTH KOMITAHUHU HA IIEPBOE BTOPOE CIICAYIOLIETO TOa.
Vpasuenue tpengal =10,66 +1,26 -t . Cuenars BoIBO/.

3K3AMEHAHI/IOHHI)II71 BUJIET Ne 2
MO JUCHUILTHHE «JKOHOMETPHKA)
1. Metronomnorus bokca-/[>)xeHKuHCA.
2. Moaen MHOXECTBEHHOTO BBIOOPA.

3. IMeroTcs crenyromme JaHHbIe 3aBUCHMOCTH 00'beMa BBIITYCKa MPOAYKIIUN (y)OT KOJIMYECTBA

pabouunx (xl)n CTOMMOCTH OCHOBHBIX (DOHJIOB (THIC. PYO.) (x2 )10 KPYIHBIX KOMITAHHM.

y X1 X2 y? x% x5
65,7 88,9 35,1 5306,9 | 8180,9 1323,7

X1X2
3061,4

yx1
6039,2

yx2
22975

Cymma

TpeOyercst:

Omnpenenuts napHbie KodhGuueHTs Koppensnun. CrenaTh BEIBO/I.

[TocTpouth ypaBHEHHE MHOKECTBEHHOM PErpecCuy B CTaHAAPTU3NPOBAHHOM MaciiTabe 1 B
ectecTtBeHHOH (hopme. Craenatb SKOHOMUUYECKHI BBIBO/I.

[IpoBecTu o1ieHKY KauecTBa MOJYYSHHON MO ¢ TOMOIIBI0 MHOXKECTBEHHOTO Kod( dulineHTa
KOppesiuu U gerepMuHanuu. CrenaTts BBIBOJL.

4.TTo necsatu tepputopusim paiiona 3a 200 X . VI3BecTHBI 3HAUEHHS ABYX IPU3HAKOB. Y paBHEHHE

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

Paiion Pacxompl Ha TOKYTIKY CpemueaHeBHas 3apad0THAS
MPOJIOBOJILCTBEHHBIX TOBAPOB,THIC., aTa 0JHOTO paboTHHKA, pyO., X
pyo., y

Bnagumupckas o0 44 87
KocTtpomckas 00 45 88
OpioBckast 001 46 89
Pszanckas o0 47 90
CmorneHckas o011. 48 91
TBepckas o6 49 42
Bpsiackas o65. 61 101
WBanoBckas 0071. 62 102
Tynbckas 001 127 103
Spocnasckas o061 128 96

OnpenenuTh HATMYKE FETEPOCKEIACTUIHOCTH IpH ypoBHe 3HaunMoctu a = 0,05.
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[IIxana oneHUBaHHUA.

Kpurtepuu ounenuBaHus Ouenka

JleMOHCTpUpYEeT 3HaHME MaTepuaja B TIOJHOM oOOBeEME, 5 (oTM4HO)
JIOTMYECKU TMPaBWJIBHO U3JaraeT OTBEThl Ha BONPOCHI; 3HAET
QITOPUTMBI JUII TIPOBEPKH CTAaTHCTUYECKUX THUIOTE3, KPUTEPUHU
aJIeKBaTHOCTH M 3HAYMMOCTH BBIODaHHOM MOJENM WM 3aKOHA,
00OCHOBAET TPAHUIBI TOYHOCTH JIJISI TTAPAMETPOB pacIpeleICHUS;
UMeeT HaBbIK MPAaBUJIBHOIO BbIOOpAa M HCMOJIB30BAHUS METOIOB
TEOPHUH BEPOATHOCTEH M MATEMATHUECKOW CTATUCTUKH JISI PEIICHHS
3a7a4d B cepe IKOHOMHUKH, (PMHAHCOB U OM3HECA, HHTEPIPETAIIH U
aHaJIN3a IMOJYYEeHHBIX PE3yJIbTATOB.

JleMOHCTpHUpYET3HAHHE MaTepuaia B IOJHOM oOBeMe, HO 4 (xoporio)
HE3HAYUTENIbHO HApYyIIAeT IMOCIEeI0BATEIbHOCTh M3JI0KEHUS, JaeT
HEYBEPCHHBIE W HEJOCTATOYHO TIOJIHBIE OTBETHI Ha BOIPOCHL
BJIaJIeCT HAaBbIKAMM aHAJIN3a JAHHBIX, HEOOXOJUMBIX Ui PELICHHUs
MOCTABJICHHBIX HAKOHOMHYECKUX 3a7ad; YMEET HCIOIb30BaHHS
METO/bI TEOPUU BEPOATHOCTEH U MaTEMAaTUYECKON CTATUCTHKY IS
penieHus 3aa4 B cpepe SKOHOMUKH.

JleMOHCTpHpYEeT HETOJIHOE 3HAHHE MpeaMeTa, HO Marepuai | 3 (YIOBIETBOPUTEIHHO)
u3naraet parMeHTapHO U HEMOCIe0BaTEIbHO, T0MYCKAaeT OUTHOKI
B IIPUMEHEHUHU METOJa PEUICHHUs, 3a/1a4y PelIacT YaCTHIHO; UMEET
3aTpyJHEHUS TNpU  BBIOOpE  aNTOPUTMOB /s MPOBEPKHU
CTaTUCTHYECKUX TUIIOTE3, KPUTEPUEB aJIEKBATHOCTH U 3HAUUMOCTH
BBIOpAHHOM MOJIETTM WU 3aKOHA, METOJIOB JIMHEHHOU anreOpsl s
pernienus 3a1a4 B cepe SJKOHOMUKH, (PUHAHCOB M OM3HECa; HE UMEET
HaBBIKA MHTEPIIPETALIMH U aHAJIN3a MTOJTyYEeHHBIX Pe3yIbTaTOB.

He nemoHCTpupyeT YCBOGHHE OCHOBHOTO COAEp)KaHUs | 2 (HEYIOBJIETBOPUTEIIHHO)
npeamera, oOHapyKMBaeT HE3HaHUEe Oonblled yacTH y4yeGHOro
Matepuaia, J0nycKkaeT rpyoble OIIMOKY B ONPEIEICHUN TOHATHI U
IIPU PEUICHUH 3a/1a4; He JIEMOHCTPUPYET 3HaHHWE METOJI0B cOopa U
aHanmm3a  WHpOpMAIMK; HE  yMEeT  TPOBOJUTH  aHAIW3
poheCCHOHATBLHBIX 3a/1a4.

6. MeToanuyeckue MaTepHAaJIbl 10 0CBOCHHIO AN CIHUILINHBI
MeTtoauyeckue yKa3aHusl N0 BHINOJHEHUIO KOHTPOJIbHBIX padoT
Jannblii BUA pabOThI IPOBEPSIET:
1) ycBoeHHe 00yUarOIUMHUCS MTOJyYEHHBIX B X0/1€ 00YUEHUST YMEHHUH U HaBBIKOB,;
2) CmoCOOHOCTh BBIOpPAaTH HHCTPYMEHTAJBHBIC CPEACTBA Ui O0OpaOOTKM [JaHHBIX B
COOTBETCTBHUH C ITOCTABJICHHOW 3a/1a4eii;
3) yMeHHE MPOaHATM3UPOBATh PE3YJIbTAThl PACIETOB M 0OOCHOBATH MOJTYYCHHBIC BHIBOJIBL.
[Ipumeprno 3a 2-3 Hemenu 10 TPOBEACHUS KOHTPOIBHOW pabOThl 00ydYaromeMycs
HEO0OXO0UMO TONYYHTh Y MPEnoiaBaTes MabloH KOHTPOIbHON pabOThHI HIIM MPUMEPHBIN NIEpeYeHb
MPAKTUYECKUX 3a/laHui, BXOISMIIMX B KOHTPOJBHYIO pabOTy, W TMOCJE 3TOTO MPHUCTYIUTHh K

IIOArOTOBKCE.
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[Ipu moaroToBke K KOHTPOJILHOU paboTe CleayeT:

1) HOBTOPUTH TEOPETUUECKHUI MaTepHal [0 TeMaM, BKIIFOYCHHBIM B KOHTPOJIBHYIO padoTy;

2) IPOCMOTPETh MAaTEPUAITBI MIPAKTUICCKUX 3aHATHI U TOMAIITHHUX 331aHHH;

3) monpoboBaTh PEIINTh 3aJaHus U3 IMIa0J0HAa KOHTPOJIBHOW pabOThl WIIM HPUMEPHOTO
IIEpPEYHs IPAKTUUECKUX 3aJaHU;

4) 3aKkpenuTh IOJYYCHHbIE YMEHHS W HaBBIKM, pellas [OXOXKHE 3aiaHus U3
PEKOMEHIOBAaHHBIX MPEIOIaBaTeNIeM YIeOHHKOB U Y4eOHO-METOAMYECKIX TTOCOOHIA.

Ecin B mponecce NOArOTOBKM K KOHTPOJIBbHOM pa0oTe BO3HMKIM 3aTPyJHEHHUS WIN
TpeOyroTcsl Kakue-mub0 yTOUYHEHHs M PEKOMEHAALUH, CleqyeT OOpaTUThCs 3a MOMOLIbI0 K
IIPETIOIaBATEIIIO.

MeTtoauyeckue yKa3aHusi 10 MOAr0TOBKE K KOJUIOKBHYMY

KonnokBuym — 310 cobeceroBaHne MPEToAaBaTelis U yUallerocs 1Mo 3apaHee OnpeieIeHHbIM
KOHTPOJIbHBIM BOIIPOCAM.

OCOOEHHOCTh KOJJIOKBUYMa B TOM, YTO 3TO HE MPOCTO (GopMa KOHTPOJIA, a METO[
yrayOaeHus, 3aKperIeHHs 3SHaHUN yJalluxcsl, Tak Kak B Xojie co0ece0BaHUs IPENoaaBaTeb UMEET
BO3MOXXHOCTb Pa3bsCHUThH BONPOCH], BOSHUKAIOIIUE Y YYaAIIErocs B MPOLECCE NOATOTOBKH.

OTOT BUJ AEATEIBHOCTH Pa3BUBACT HABBIK OCYLIECTBIATH COOp, aHAINU3 U 00pabOTKY JaHHBIX,
HEOOXOIUMBIX JUIsl pelieHHsI TPO(ECCHOHABHBIX 3a/1a4.

Ha camocTosTenbHy 0 MOJrOTOBKY K KOJUIOKBUYMY 00Y4aroleMycsi OTBOAUTCS 2-3 HEAETH.

[Ipn moAroToBKE K KOJIJIOKBUYMY CIIEAYET:

1) mpocMOTPETh KOHCTIEKTHI JICKIIMI U IPAKTHYSCKHUX 3aHITHI M OTMETUTD B HUX HMEIOIINECS
OTBETHI Ha BOIIPOCHI KOJUIOKBHYMa.;

2) eciu KOHCIEKTHl COJIEpXAaT HE BCE OTBETHl MJIM YacTb BOIPOCOB BBIHECCHO
MperoiaBaTeNIeM Ha CaMOCTOSITEIbHOE PAaCCMOTPEHUE, HEOOXOAMMO U3YyUUTh CO/Iep)KaHue yueOHOU
JUTEpPaTyphl, PEKOMEHIOBAaHHOM PEI01aBaTeleM;

3) B cilyyae BOSHUKHOBEHHSI KaKUX-JIMOO 3aTPyAHEHUH MPH TIOATOTOBKE CIETyeT 00paTUTHCS
3a MOMOUIBIO K IIPETIOJaBaTEIO.

MeTtoauyeckue peKOMEHIALMH 110 NIPOBEJECHHUIO IK3aMeHa

ATTecTallMOHHBIE UCTIBITAaHUSI IPOBOAATCS IPENOABATENIEM, BEIYILIUM JIEKLIIMOHHbIE 3aHATUS
0 JAaHHOM AUCIUILINHE.

IIpu npoBeneHnN NMCBMEHHOIO PK3aMEHA B ayIUTOPUU MOKET OJJHOBPEMEHHO HaXOUThCS
9K3aMeHyeMasi TPYIIa B [TOJIHOM COCTaBe.

DK3aMeHAIMOHHBIN OMIIET BEIOMpAET caM 3K3aMEHYEeMBbIi B CITydaifHOM TOPSIKE.

DK3aMEHYeMbI€ MOTYT II0Jb30BaThCSI MPOTPAMMON YUE€OHOW IUCIUILIMHBI, a TaKXKe C

paspenieHus mpemno/iaBaTelis KalbKyJIsTOpaMU.
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[Tpu mpoBeeHNN 3K3aMEHAIK3aMEHYEMbIM TIPEJIaraeTcs OTBETUTh HA J[BA TEOPETUUECKUX
BOINPOCA U BBITIOJIHUTS JIBa NPAKTUYECKUX 3a/1aHUs B COOTBETCTBUU C IIPOIMIEHHBIMU TEMaMH.

Bpemst Hamucanus 5SK3aMEHAalMOHHOW pa0oTbl cocTtaBiseT 90 MuH. (IO JKEJIaHUIO
HK3aMEHYEMOI0 OTBET MOXKET ObITh JOCPOUHBIM).

W3noxeHne MaTepuana BeETCs B JIUCTE OTBETA, KOTOPHIN 3aTeM (110 OKOHUYAHUH 3K3aMEHA)
CZlaeTcs Ha MMPOBEPKY IK3aMEHATOPY.

ITpoBepka pabOT BBIMONHSAETCS 3K3aMEHATOPOM IIOCJIE€ OKOHYAHMS 3K3aMEHAa M OLEHKH
BBICTABJISIFOTCS B COOTBETCTBUH C KPUTEPUAMHU OLICHUBAHUSI.

B ciydae BO3HHMKHOBEHHsSI COMHEHHI OTHOCHTEIBHO TJIYOMHBI 3HAHUH SK3aMEHYEMOTO
9K3aMEHATOp MOXKET IPUIVIACUTHh €ro M 3a/JaTh JONOJHHUTEIbHbIE M YTOUYHSIOIINME BOIPOCHI B
npezenax yueOHOro MaTepualia, BRBIHECEHHOTO Ha 9K3aMEH.

OneHka pe3ynbTaToB  MUCHBMEHHOTO  aQTTECTALIMOHHOTO  HCIBITaHUS — OOBSIBISETCS
9K3aMEHYEMBbIM B JIEHb €T0 IIPOBEACHUS.

CaMonoaroToBKa K NpakTHYeCKHM 3aHATHAM

[Ipyu moAroToBKe K MPaKTUYECKOMY 3aHATHIO 00y4aroIeMycsi HEOOXOUMO:

1) 03HaKOMHUTBCS C COOTBETCTBYIOLICH TEMOMW MPOrPaAMMbI AUCIUTUTHHBL;

2) OCMBICIHTB KPYT H3Y4aeMbIX BOIIPOCOB H JIOTHKY HX PaCCMOTPEHHS;

3) TIIATEeNIFHO U3YYUTh JICKIIMOHHBIH MaTepPHAT,;

4) U3y4uTh PEKOMCHIOBAHHYIO JINTEPATYPY 110 JTAHHOU TEME;

5) 03HAKOMHTBCS C BOIPOCAMH OYEPETHOTO MPAKTUUECKOTO 3aHATHSI.

BakHbIM acreKTOM CaMOCTOSITETIbHOM IMOJATOTOBKM CTYAEHTOB sBisieTcss pabora ¢
OMOIMOTEYHBIM (POHIOM.

Ota pa0oTa npeanonaraeT pa3jIniHble BAPUaHThI IOBBIILEHUS TPO(ECCHOHATBHOIO YPOBHS
CTYZICHTOB B TOM YHCJIE:

a) MOJIy4eHHE KHUT B HAYYHOM a0OHEMEHTE;

0) U3y4yeHne KHUT, )KypHaJIOB, Ta3eT B YUTAILHOM 3aJI¢;

B) BO3MO>XHOCTb IIOMCKa HEOOXOJUMOI0 MaTepHaia ocpeiCTBOM IEKTPOHHOIO KaTaJlora;

I') MOJIy4eHHE HEOOXOAMMBIX CBEACHUH 00 HMCTOYHMKAX HH(OpPMALUM y COTPYIHUKOB

ONOJINOTEKM.
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7. YueOHast IuTepaTypa u pecypcbl HHPOPMAIMOHHO-TEJIEKOMMYHHUKAIMOHHOI ceTH

"UHTepHeT"

7.1. OcHoBHas JUTeEpaTypa

1. Croxk, 1. Beeaenue B sxkoHoMeTpuky / 1. CTok, M. YOTCOH ; 1ep. ¢ aHrIlL. ; MO Hayd. pel.
M.IO. TypyHueBoii. — Mocksa : Uznarensckuii nom «/leno» PAHXul'C, 2021. — 864 c. —
(Akanemuueckuii  yueOnuk). -  ISBN  978-5-7749-0865-3. -  Pexum  goctyna:
https://new.znanium.com/catalog/product/1043159

2. Hocko B.II. Dxonomerpuka Kuura 1, U.1,2: yuebuuk. — M.: [leno, 2021. — 672 c.

3. Kanroposuu I'.I'., Jlekuun: AHain3 BpeMEHHBIX pAI0B, DKOHOMHUYECKU xypHan BIID,

2022, NeNe 1-4, 2023, Nel.— URL:https://ej.hse.ru/archive.html

7.2. JlonoTHUTEIbHAS JINTEPATypa

1. Komepon D.K. MukposkoHOMETpUKa: METOAbl M MX npuMmeHeHus: Kuura 1 YyeOnoe
nocobue / Komepon 3.K., Tpusenu I1.K., iep. ¢ anrn. nox Hayd. pea. Jememena b. - M.:1J] [leno
PAHXuI'C, 2020. - 552 c.: 70x108 1/16. - (Axagemuueckuii yuebnuk) (Ilepemnér) ISBN 978-5-
7749-0955-1 - Pexxum noctyna: https://new.znanium.com/catalog/product/982080

2. Yunbsam, ['pun Dxonomerpuueckuit ananus. Ku.1 / I'pun Yunesau ; nox pegakuueii C. C.
CunenpaukoBa, M. 10. Typynuesoii ; mepeBon A. B. Xoasipe [u ap.]. — Mocksa : [eno, 2023. —
760 c. — ISBN 978-5-7749-1157-8 (ku.1), 978-5-7749-0959-9. — Tekcr : 31IeKTpOHHBIH //
DNeKTPOHHO-ONOIMOTeUHAS cucremMa IPR BOOKS : [caiiT]. — URL:

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

3. YuesaMm, ['pun Dxonomerpruyeckuit ananu3. Ku.2 / I'pun Yunesawm ; mox penakiueit C. C.
CunenpaukoBa, M. 1O. Typynuesoii ; mepeBon A. B. Xoasipes [u np.]. — Mocksa : [leno, 2023. —
752 ¢. — ISBN 978-5-7749-1158-5 (ku.2), 978-5-7749-0959-9. — Tekcr : 31IeKTPOHHBIH //
DNeKTPOHHO-OMOIMOTeYHAs cucremMa IPR BOOKS : [caiiT]. — URL:
http://www.iprbookshop.ru/95147.html

4. Paccen, JIaBuacon Teopus u metonbl skoHoMeTpuku / JIaBuacon Paccen, [[xeitmc Mak-
Kunnon I'. ; mox penakuueit E. Y. AaapeeBoii. — Mocksa : [leno, 2022. — 936 ¢. — ISBN 978-5-
7749-1205-6. — Texcrt : anekrpoHHsIii // DnekTpoHHO-0nbnoreunas cuctema |IPR BOOKS : [caiiT].

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

7.3. HopmaTuBHBbIE TPABOBbIe JOKYMEHTHI H HHASI MPaBOBasi HH(opMAaLus

He npenycmoTtpeHo.

7.4. UnTepHeT-pecypcehl

1. www.cbr.ru — IlentpanbHsiii 6ank Poccuu
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. minfin.ru — MunucrepctBo punancoB Poccrn
. Www.gks.ru — I'ockomcraTt Poccun
. Www.rbc.ru — Uadopmarmontoe areHTcTBO «Pocousneckoncaatuury (Poccus)

. www.worldbank.org — BcemupHhbrii 6aHk

o o1 B~ oWN

. www.imf.org — MexiyHapoaHbIi BaTFOTHBIH (HOH]T

7. https://lwww.hse.ru/info — T'ocynapcTBeHHbI# YHUBEPCHTET — BhicHiast IKOIa 5JKOHOMHUKH
(Poccus)

8. www.beafnd.org - Bropo sxonomuueckoro ananusa (Poccust)

9. http://lwww.libertarium.ru/library - BubaroTeka MaTepuasIoB 0 YdKOHOMHUYECKOM TEMATUKE

10. www.ecfor.ru PAH MHCTUTYT HApOAHOXO3HCTBEHHOTO MPOTHO3UPOBAHHSI.

7.5. UHble UCTOYHUKHU

1. Enuceesa U.U. (pen.). DxoHOMeTpuKa: yueOHHK AJisi OakanaBpuaTa U MarucTpaTyphl. —
M.: KOpaiir, 2023 — 449 c. — Cepus: bakanaBp u Maructp. AkajgeMU4ecKuil Kypc.

2. AuctoB A.B., MakcumoB A.I". DkoHomeTpuka: mar 3a marom. — M.: I'Y BIIID, 2020. —
179 c.

3. MenbaukoB P.M. DxoHoMeTpuka: yaeOHoe mocodue. — M.: [Ipocnekr, 2021. — 288 c.

4. ba6emko JI.O. OcHoBBI 3KOHOMeTpUUeckoro mojenupoBanus. — M.: JIEHAH/I, 2023. —
432 c.

5. Matromok B.M., bamamoBa C.A., Jlazaniok M.B. OCHOBBI 3KOHOMETPHUYECKOTO
MoJienupoBaHus ¢ ucronszoBanneM EVIEWS: yue6Hoe mocobue — M.: PYJIH, 2021. — 206 c.

6. Kpemep H.III. DxoHOMeTpuKa [DIEKTPOHHBIN pecypc]: yUeOHUK ISl CTYJICHTOB BY30B/

Kpemep H.ILI., ITytko b.A.- M.: OHUTU-AAHA, 2022 http://www.iprbookshop.ru/8594

7. loyreptu K. BBegenue B 3koHOMETpUKY: YueOHUK. 2-¢ u3n./ [lep. ¢ anrn. — M.: UHDOPA-
M, 2020. - 432 c.

8. BepOuk M. (2008). [TyreBoauTeNh 110 COBPEMEHHO# 3KOHOMeTpHKe. M., HayuHas kHura.

9. Marnyc 4. P., Karemmre I1. K., Tlepecenkuit A. A. DxoHoMerpuka. HavanbHBINH Kypc:
Yuebnuk. — 7-¢ u3z., ucnp. — M.: Jleno, 2023 — 504 c.

10. DxoHoMeTpuKa : yueOHuUK it OakanaBpuara u maructpatypsl / . . Enuceesa [u ap.] ;
nop penakuueit M. U. EnuceeBoii. — Mocksa : U3natensctBo FOpaiit, 2022, — 449 c. — (bakanasp
u Maructp. Akanemuueckuii kype). — ISBN 978-5-534-00313-0. — Texkcr : anextponnsiii // 9bC
FOpaiir [caiit]. — URL.: https://biblio-online.ru/bcode/431129

8. MaTepnajibHO-TeXHHYecKasi 0a3a, HHGOPMaLMOHHbIE TEXHOJIOTHH, IPOrpaMMHOe
o0ecrnieyeHne 1 HHGOPMALMOHHBIE CIIPABOYHbIE CHCTEMbI

I[J'ISI IMPOBCACHUA 3aHATHH 110 JUCIHHUITIIINHE HGO6XO}II/IMO MaTCpHAIIBHO-TCXHUYCCKOC
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obecriedeHre YYEOHBIX ayAUTOpUH (HATISATHBIMH MaTephallaMHd, JKPaHOM, MYJIbTHMEIUHHBIM
npoektopoM ¢ HoyrOykamu (I1K) mns mpeseHTanmuu y4eOHOrO Marepwaia, BBIXOJIOM B CETh
Wutepuer, nporpamMubiMu mpoaykrtamu Microsoft Office (Excel, Word, PowerPoint)) B
3aBUCUMOCTH OT THIIA 3aHATHH: CEMHHAPCKOTO M JIEKIMOHHOTO THIIOB, TPYIMIIOBBIX U
WH/IMBUIYATBHBIX KOHCYJIBTAIUN, TEKYIIETO KOHTPOJIS M IPOMEKYTOYHON aTTEeCTAIIHH.

JInsi caMOCTOSATENBHOM paboThl OOydYarOUIMMCS HEOOXOIMM JOCTYI B YHTAJIbHBIC 3aibl
OMOIMOTEKH W/WIM TOMEIICHNWEe, OCHAIICHHOE KOMIBIOTEPHONH TEXHUKOH C BO3MOXKHOCTBIO
MOJKITIOUEHUS] K ceTn «VHTepHeT», HOCTYyN B 3JEKTPOHHYIO HH()OPMAIMOHHO-00pa30BaTENbHYIO
cpeny opranuzanuu u ObC.

Ba3bl faHHBIX, HHPOPMALHOHHO-CIIPABOYHbIE M TOUCKOBbIE CHCTEMbI

1. www.biblio-online.ru —DnexTponHo-oubdaroTeynas cucrema [IbC] FOpaiir;

2. http://www.iprbookshop.ru — DnextporHo-oubauoreunas cucrema [DbC] «Iprbooks»

3. https://e.lanbook.com - DnekTpoHHO-0MOIHOTEUHas cucteMa [DBC] «JlaHby.

4. https://new.znanium.com DnekTpoHHO-0nbIHoTeuHas cuctema [DBC] «Znanium.comy.

5. https://www.ibooks.ru - DnexrponHo-oudmuoreunas cucrema «[ BOOKS.RUy.

6. https://grebennikon.ru - DnektponHas  OubOnmoteka  M3marenmbckoro  nmoma

«I"peOEHHUKOBY.

7. https://eivis.ru/basic/details — «East View» IloiHble TEKCTBI POCCHHCKHX HAYYHBIX U

MIPAKTUYECKUX KYPHAJIOB, a TAK K€ ra3eT LEeHTpaIbHOU npecchl Poccun.

8. https://elibrary.ru/defaultx.asp? - Hayunas snexkrponnas oubmmoreka eLIBRARY.RU.

9. https://www.jstor.org - Jstor. IToHbIE TEKCThI HAYYHBIX KYPHAIOB M KHUT 3apyOEIKHBIX

n3aaTciIbCTB.

10. https://link.springer.com - IToJHOTEKCTOBBIE OJIMTEMATHUECKUE 0a3bl aKaIEMUUECKUX

KYPHAJIOB M KHUT U3/1aTeNbCTBA Springer.

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

xypHanoB U3narensctBa Okcdopackoro yausepcurera Oxford Academic;

12. https://journals.sagepub.com - TlomHoTekcToBass ~ 0a3a  HAy4YHBIX  JKypPHAJIOB

AKaJICMHUYCCKOro u3aaTcjibCTBa Sage.

13. https://wwwe.elibrary.imf.org - IMF eLibrary Kuuru usmarenbctBa MexIyHapOIHOTO

BaJIFOTHOI'O q)OHI[a, a TaK’K€ MaKpO3SKOHOMHYCCKUEC U (I)I/IHaHCOBLIe JaHHBIC.

14. https://www.journals.uchicago.edu - Chicago Journals. JIocTymn kK HOBBIM BBIITyCKaMm U

apxuBy XKypHanoB M3narenscTBa UMKarckoro yHuBepcuTeTa.

15. https://www.cambridge.org/core/ Cambridge Core. ITonnorekcroBass 0a3a HaydHBIX

cTaTeil U KHUT BEIYLIEro MUPOBOIoO akajgeMudeckoro usaarenbersa Cambridge University Press.

16. https://www.sciencedirect.com - SCIENCE DIRECT. IlonHble TEKCTBI XYPHAJIOB H
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cnpaBounrkoB Handbooks uznarenscrsa Elsevier

17. https://onlinelibrary.wiley.com - WILEY. Ha mratdopme Wiley mOCTYyIHBI BBITYCKH

1500 akanemuueckux *KypHaioB pa3HbIX npoduieil, nznanusix Wiley Periodicals B 2015-2019.

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

Dictionary of Economics. CioBapb, SHIMKIIONEANS, SKESKBAPTATLHO OOHOBIISIEMbIH CIIPABOYHUK 110
9KOHOMHUKE.

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

publishing - EBSCO Publishing. EBSCO. U3nanus mo 3KoHOMHKE, OHM3HECY, MCHEIKMEHTY,
COIMOJIOTHH, TTOJUTOJIOTUH, HH)OPMATUKE U JIP.

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

nauchnykh-zhurnalov - NEICON. ApxuB Hay4HBIX )KYpHAJIOB» COCTOUT M3 CTAaTEH, BHILIC/IINX B
xypHanax u3narenbctB: Annual Reviews, Cambridge University Press, Oxford University Press,
Sage Publications, Taylor & Francis.

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

Pe(bepaTI/IBHaH 63.38., SABJIIOIIAsICA YKA3aTCJIEM HAYYHOTI'O HUTUPOBAHUA

22. https://cbonds.ru/?show_main - MudopmanmoHHO-aHATUTHYECKUI MTOPTAT (PUHAHCOBBIX

JNaHHBIX HH(opManroHHOro areHTcTBa Cbonds.

23. https://ar.oversea.cnki.net - baza naHHBIX OJTHOTEKCTOBBIX aHTJIOSI3BIYHBIX PECYPCOB 110

BCEM aKaJeMHYECKUM JHCIMILUTHHAM, OMyOJIMKOBaHHbBIX B KuTtae.
24. https://spark-interfax.ru Cucrema npodeccHOHaIbHOTO aHalu3a PHIHKOB M KOMITAHUI
«CITAPK»

25. https://megapro.ranepa.ru/MegaPro/\WWeb - snekTpoHHBII KaTalor Hay4dHOM
ouobanorexn PAHXul'C;
26. CnpaBouHO-TipaBoBas cucrema «Koncynprantllmocy.

27. DACKTPOHHBIN MEPUOTUIECKHI cpaBOUYHUK «[ apaHTy.
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