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1. Hepe'{eﬂb IIAHUPYEMBIX pE3yJbTaTOB oﬁyqem/m o JTMCHHUIIJIMHE, COOTHECCCHHBIX C
IUIAHUPYEMBIMHU PE3yJdbTaTaMH OCBOCHUS IIPOIrPaMMbI

1.1. Jucummmna b1.0.09 «3xoHoMeTpuka» oOecrneyruBaeT OBJIAJCHUE CIEAYIOUIUMHU

KOMIIETEHIIASIMU
Kon
Kon Haumenosanne HaumenoBanne koMIionenra
KOMIIOHEHTA
KOMIIETEHIINHU KOMIIETEHIINNA KOMIIETEHIINN
KOMIIETEHIINN
I[Ipumenser HHC €HTBI
CriocobeH  MpUMEHSATh p ThyM
SKOHOMETPUKU B LEIsAX coOopa,
SKOHOMETPUYECKHE
OIIK OC-4 OIIK OC-4.1.1 | o6paboTkn u aHaIM3a
METOABI JUIsl  PEIICHUS L
CTAaTUCTUYECKUX JaHHBIX
MIPUKIIAHBIX 33]1a4

1.2. B pe3ynbTare OCBOCHHUS AUCIUIUINHBI Y CTYJICHTOB JIOJDKHBI OBITH CPOPMHUPOBAHBI:

Kox kommonenra Pesynbratsl 00yueHus
KOMITETEHIIUN (TeckpunTopsI)

Ha YpOBHE 3HAHUI: OCHOBHEIE MOHATHSA U ONPCACIICHUA 3KOHOMCTPUKU,
cnenu(UKy SKOHOMETPUIECKOTO aHAJIH3a,

OIIK OC-4.1.1 HA YPOBHE YMEHHIii: MPUMEHSITh CTaHJAPTHBIE METOJbI IMMOCTPOCHHS M
OIICHUBAHUSI SKOHOMETPHYECKUX MOJICIICH;

Ha YPOBHE HABBIKOB: ITOCTPOCHHE M aHAIIN3 IKOHOMETPHUYECKHX MOJICIICH.

2. O0beM U MecTO TUCHUILIMHBI B cTpykType OIl BO

O0BbeM TUCHUIIINHBI

Hucuumumua b1.0.09 «3xonomerpuka» coctaBisieT 10 3adeTHbIX eauHui, T.e. 360
aKaJeMHueckux 4acoB (270 acTpOHOMHUYECKUX YaCOB)

Ha koHTakTHyt0 paboTy c mpemnojgaBareneMm BbineneHo 132 akagemuueckux uaca (99
ACTPOHOMUYECKHUX YaCOB), U3 HUX 64 akageMuueckux yaca (48 aCTpOHOMHYECKHUX 4acOB) JICKIIUN U
64 axagemuueckux vaca (48 acCTpOHOMHUYECKHX YACOB) MPAKTUYECKUX 3aHATHUM, 4 aKkaJeMUYECKUX
yaca (3 aCTpOHOMHUYECKHX Yaca) BBIJICTICHO Ha KOHCYJABTAIUIO 10 MPOMEKXYTOYHON aTTecTalllu; Ha
CaMOCTOSITENIbHYIO  paboTy oOy4aromuxcs BbIIelneHo 156  akamemudeckux yacoB (117
ACTPOHOMUYECKUX YacOB) ISl OYHOH /0.

Ha koHTakTHy0 paboTy C mpernojaaBaTeleM BbleneHO 68 akagemuueckux dvacoB (51
ACTPOHOMUYECKHUH Yac), U3 HUX 32 akaJeMU4ecKnx 4yaca (24 acTpOHOMHUYECKUX Yaca) JeKIui u 32
aKaJeMUYecKux vaca (24 acTpOHOMHUYECKHX Yaca) MPaKTUUYECKUX 3aHATUM, 4 akaJIeMHMUECKHX Jaca
(3 acTpoHOMHMYECKHMX Yaca) BBIJICJICHO HA KOHCYJIBTALMIO MO MPOMEXKYTOUHOHN arTecTaluu; Ha
CaMOCTOSTENIbHYI0  paboTy oOywarommxcs BbigeneHo 220 akagemudeckux yacoB (165

ACTPOHOMHYECKUX YaCcOB) ISl 0YHO-3a09HOM (/0.



Mecro qucuuniunsl B ctpykrype OII BO

Huctummmaa B1.0.09 «DxoHOMeTpHKay u3ydaercs Ha 3 Kypce, B 5 u 6 cemecTpax uist

CTYZIEHTOB 04HOM (h/0; Ha 3 U 4 Kypce, B 6 U 7 ceMecTpax JJsl CTyI€HTOB OYHO-3a04YHOH (/0.

Juctunnuna b1.0.09 «koHoMeTpuka» peaiuzyercs nocie uzydenus nucuurini b1.0.04

«Teopus BepositHOoCcTEN»; B1.0.05 «MaTemaTnueckas CTaTUCTUKA.

I/I3yquI/Ie JAUCHHUIIIMHBI 3aKAHYUBACTCA 3K3aAMCHOM B KAXKJIOM U3 CEMECTPOB.

3. Coaepxanue U CTPYKTYPa JMCHHUIIUHBI

3.1. CTpyKTypa AMCHMIIIHHBI

Ounas popma odyuenusn

O0beM JUCHHUILIMHLI, aK. Yac.

KonrakTHas padora ®opma
odyyarmuxces ¢ TEKYLIero
Ne o/ HaunmeHnoBaHue Tem npenojaBarejemM CP KOHTPOJIst
(pa3neJioB) Bcero 1Mo BUJAaM yqfﬁnmx o ycneBaeMocTu**,
3aHATHI MPOMEKYTOYHOM
Ju | JIpP/ | 13/ KCP arrecramuu***
A0T | AOT | 40T
DKOHOMETpUKA U €€
CBSA3b C 3KOHOMHYECKOU
Tema 1. Teopueil. Mertononaorus 8 5 5 4 Kon
SKOHOMETPUYECKOTO
HUCCIE€0BaHUS. Tumner
SKOHOMUYECKHX JIAHHBIX
Mopaenn MapHOM
JIMHEHOW  perpeccumu.
Tema 2. | Meron HAUMEHBIIINX 20 4 4 12 K Kon
KBaJpaToB. Teopema
I"aycca-MapkoBa
[IpoBepka rumore3 B
MOJETN MapHOM
JINHEWHOW  PETrPECCHUU.
Boibop  “Hammyumieir” KK
,Kon
Tema 3. | momenu. Hapymenue 26 6 6 14
MPEANOCHIJIOK TEOPEMBI
I'aycca-Mapxkosa.
Perpeccus 6e3
CBOOOJHOTO YJIeHA




Ne i/

HaumeHoBaHue TeM
(pa3aeJioB)

O0beM JUCHHUILIMHLI, aK. Yac.

Bcero

3aHATHH

KonTakTHas pa6ora
o0yuarwiuxcs ¢
npemnojgaBarejiemM
M0 BUJAAM y4eOHBIX

JI/
JOT

JIP/
JOT

3/
JOT

KCP

Cp

®opma
TEKYILLero
KOHTPOJIsI
ycneBaeMoCcTH**,
MPOMEKYTOYHOM
arrecTalum***

Tema 4.

Moaenb
MHOKECTBEHHOMN
JIMHEMHOW  perpeccuu.
MHK. Teopema l'aycca-
Mapkoga. [IpoBepka
BBITIOJTHEHUS
CTaHapTHBIX
MIPENOIOKEHUH 00
ommOKax B JIMHCHHOM
MOJIE€JIY HAOJII0eHUI

20

12

K, Kon

Tema 5.

[IpoBepka rumores w
CTaTUCTUYECKHE BBIBOIbI
B MOJENN
MHO>KECTBEHHOU
JINHEHOM perpeccuu

14

10

K, Kon

Tema 6.

Henuneiinnie
perpecCUOHHBIE MOJIEH

20

12

K Kon

Tema 7.

Ouenka pe3yabTaToOB
HCCJICIOBaHMI,
OCHOBaHHBIX Ha
MHOKECTBEHHOM
perpeccun

20

12

K Kon

Tema 8.

CraimoHapHble
BpEMEHHbBIC psbI,
Monenu ARMA

34

10

10

14

K Kon

Tema 9.

Hecrammonapueie
BpEMEHHbBIC PSAIBI.
Nnentudukanys
CTaIlMOHAPHBIX u
HECTallMOHAPHBIX PSIIOB

B pamMKax  Mojenen
ARIMA

30

14

K Kon

Tema
10.

Perpeccuonnslii  ananus
TUIS CTaIlMOHAPHBIX
BPEMEHHBIX PAIOB.
Jlunamuueckne Mozenu

26

14

K Kon

Tema
11.

Perpeccuonnslii ananus
HECTallMOHAPHBIX
BPEMEHHBIX PAIOB.
KounTterpanus u moenu
KOPPEKINH OIHUOKaMU

26

14

K Kon

Tema
12.

Moaenu ITaHCJIBbHBIX
JaHHBIX

20

12

Kon




O0beM TUCHUILIMHBI, aK. Yac.
KonTakTHas pabora ®opma
o0yuariuxcs ¢ TeKYILIero
N HanmenoBanue Tem npenoaaBaresieM KOHTPOJISA
° n/m Cp
(pa3aeJioB) Bcero o BUAaM yqsﬁnmx o ycneBaeMoCcTH**,
3aHATHI NMPOMeKYTOYHOI
Ju | JIp/ | I3/ KCP arrecramumu***
A0T | 40T | 40T
Tema Monem . ¢ K Kon
13 OTpaHHIeHHOH ) 20 4 4 12
3aBUCHUMOM MEPEMEHHOMN
Koncynpranuu Ha 4
MIPOMEXKYTOUHYIO aTTECTALUIO
[TpomexyTouHas aTTecTarys 72 O3 (2)
Bcero: 360 64 64 156
Ouno-3aounan hopma odyuenusn
O0beM TUCHHMILIMHLI, aK. Yac.
KonTakTHasi pabora ®opma
00y4aroImuxcs ¢ TeKYLIero
HaunmeHnoBaHMe TeM npenoaaBaresieM KOHTPOJIS
Ne i/ Cp
(pa3neJioB) Bcero 0 BHAAM yqfﬁnmx o yCHeBaeMOCTH*i,
3aHATHI NMPOMEKYTOYHOMH
JI/ JIP/ | 113/ KCP arrecrapum***
A0T | 10T | 10T
DKOHOMETpUKA U €€ CBS3b
c SKOHOMHYECKOH
Tena 1. Teopueil. Merononorus 18 2 ) 16 Kon
3KOHOMETPUYECKOTO
HCCIEI0BaHUS. Tunst
SKOHOMUYECKHX JIaHHBIX
Mopaenn MapHOM
JIMTHEWUHO U perpeccuu.
Tema 2. | Meron HAUMEHBIINX 24 2 4 18 K Kon
KBaJpaToB. Teopema
I'aycca-MapkoBa
[IpoBepka runores B
MOJEIN IIapHOU
JIMHEWHOHN perpeccun.
Br16op HaWTyqIIen 26 18 K Kon
Tema 3. | mogemnm. Hapymenue 4 4
NPEANOCHITIOK  TEOPEMBI
I'aycca-Mapxkosa.
Perpeccus 6e3
CBOOOJHOTO YJIeHa




Ne i/

HaumeHoBaHue TeM
(pa3aeJioB)

O0beM JUCHHUILIMHLI, aK. Yac.

Bcero

KonTakTHas pa6ora
o0yuarwiuxcs ¢
npemnojgaBarejiemM
M0 BUJAAM y4eOHBIX

3aHATHI

JU/ | JIP/ | I3/

1ot | 1ot | not | KCP

Cp

®opma
TEKYILLero
KOHTPOJIsI
ycneBaeMoCcTH**,
MPOMEKYTOYHOM
arrecTalum***

Tema 4.

Moienp MHOKECTBEHHOM
JIMHENHOU perpeccuu.
MHK. Teopema I['aycca-
Mapkoga. IIpoBepka
BBITIOJTHCHUS
CTaHJIAPTHBIX
MIPENOI0KEHU N 00
ommuOKax B JIMHCHHOU
MOJIeJIY HaOJII0AeHUI

26

18

K, Kon

Tema 5.

[IpoBepka rHumoTe3 w
CTaTUCTUYECKUE BBIBOJIBI
B MOJENN
MHOECTBEHHOMN
JIMHEWHOM PErpeccuu

26

18

K, Kon

Tema 6.

Henuneiinnie
pEerpecCUOHHBIE MOJIEIH

24

18

K Kon

Tema 7.

Ouenka pe3yabTaToOB
HCCJICIOBaHMI,
OCHOBaHHBIX Ha
MHOKECTBECHHOM
perpeccun

22

18

K Kon

Tema 8.

CraimoHapHblie
BpEMEHHBIC
Mogenu ARMA

psbI,

18

16

K Kon

Tema 9.

Hecrammonapusie
BpPEMCHHBIC
Nnentudukanys
CTAllMOHAPHBIX u
HECTAI[MOHAPHBIX PSIJIOB B
pamkax mozenerr ARIMA

PABL.

18

16

K Kon

Tema
10.

Perpeccuonnslii  ananus
JUIS CTallMOHAPHBIX
BPEMEHHBIX PAIOB.
JlnHamuyeckue monenu

20

16

K Kon

Tema
11.

Perpeccuonnsiii  aHanus
HEeCTallMOHAPHBIX
BPEMEHHBIX PAIOB.
Kounterpanus u monenu
KOPPEKINH OIHOKaMU

20

16

K Kon

Tema
12.

Moaenu ITaHCJIBbHBIX
JaHHBIX

20

16

Kon

Tema
13.

Mogenu ¢ orpaHU4EeHHON
3aBUCHUMOM IIEPEMEHHOMN

20

16

K Kon




O0beM TUCUMIIMHBI, K. Yac.
KonTakTHas pabora ®opma

o0yuariuxcs ¢ TeKYILIero

Ne o/ HaumeHoBaHue TeM npenoaaBaresieM CP KOHTPOJISA
(pa3aeJioB) Bcero o BUAaM yqsﬁnmx o ycneBaeMoCcTH**,
3aHSTHI NMPOMeKYTOUHOI

Ju | JIp/ | I3/ KCP arrecTamuu***
J0T | 10T | 10T

Koncynpranuu Ha

MPOMEKYTOYHYIO aTTECTALIUIO 4
[TpomexyTouHas aTTecTarys 72 Ok3 (2)
Bcero: 360 32 32 220

Hcnone3yemble COKpaleHus:

JI — 3aHATHUS JIEKIIMOHHOTO THTMA (JICKIIWHM W WHBIC YUeOHBIC 3aHATHS, MPEAYyCMATPUBAIOIINC
MPEUMYIIIECTBCHHYIO  Tepenady y4deOHOoW HWHpOpMamuMu  TeJarorudecKuMu  pabOTHUKAMHU
opraHu3anui u (WiIM) JUIaMU, TPUBJIEKAEMBIMH OpPTraHHU3allield K peayn3aniiu 00pa30oBaTeIbHBIX
MPOrPaMM Ha MHBIX YCIOBHUSAX, O0YIAFOIIIAMCS ).

JIP — naGopaTopHbie pabOThI (BU]I 3aHATUI CEMUHAPCKOTO TUIIA).

13 — mnpakTudeckue 3aHATHS (BUABI 3aHATUA CEMHHAPCKOTO THIIA, 33 HCKIIOYCHHEM
1a00paTOPHBIX padoT).

KCP - wnmuBuayanpHas pabora oOydammmxcs C TEAarorudecKuMu  pabOTHUKAMH
OpraHu3anuy U (Win) JUIaMH, TPUBJIEKAEMBIMU OpraHU3aluedl K peanus3auu oOpa3oBaTeNIbHBIX
MPOrpaMM Ha MHBIX YCIOBUAX (B TOM YMCIE UHIUBUAYAIbHbIC- KOHCYIbTALIUN)

JOT - 3aHATHSA, [OPOBOAUMBIE C TMPUMEHEHHEM JUCTAHIMOHHBIX O0pa30BaTEIbHBIX
TEXHOJIOTUH, B TOM 4YHCIE C MPUMEHEHHWEM - BHUPTYaJbHBIX aHAJIOrOB MpodecCHOHATbHON
NesITeTbHOCTH.

CPO - camocrositenbHas paboTa, oOcCyllecTBisgeMas Oe€3 ydyacTHsl IeJarornyecKux
paboOTHUKOB oOpraHu3amuy W (WIK) JHI, [PHUBJICKAEMbIX OpraHu3alueld K peaau3anuu
00pa3oBaTeNbHBIX IPOrPaMM Ha UHBIX YCIOBUSX.

Ipumeuanue:

** — dhopmbl mexyueco KOHmMpoJs ycnegaemocmu. KowmponavHas paboma (K), xonnoxeuym

(Kon).

*FX - dhopmbl npomedsicymounol ammecmayuu: IK3ameHn (IK3).




3.2. Coaepxanue IMCHUIIHHBI

Tema 1. JDkoHOMeTpHKAa M ee CBS3b C JKOHOMHMYECKOl Teopueil. Meronosorus
IKOHOMETPHYEeCKOro uccjeoBanus. THUIbI IKOHOMHYECKUX JaAHHBIX.

DKOHOMETpPUKA M €€ CBsI3b C DKOHOMHYECKOW Teopueil. Ha kakue BOMPOCHI MO3BOJISIIOT
OTBETUTH IKOHOMETPUUYECKUE METOAbl. MoJienu CBSA3M U MOJEIN HaOJII0/IEHUI; SKOHOMETpUYecKast
MOJIelb, TOJ00paHHas MOAENb. TUIIbI JaHHBIX U MojeNel. ICTOUHMKM CTaTUCTUYECKUX JaHHBIX.

Tema 2. Mojeab napHoii JuHeiiHoW perpeccud. MeToJg HAaMMEHBIIMX KBaJApPaToOB.
Teopema I'aycca-Mapkosa.

Teoperuueckas u BeiOOpouHas perpeccus. UHTepnperanus ciaydaitHoro wieHa. JIuneiHOCTh
perpeccuu no nepemMeHHbIM U napamerpaM. Meron Haumenblinx kBaaparoB (MHK). CaoiictBa
MHK' onenok mapamerpoB mozenu. ['eomerpus MHK. Ilpennosioxkenuss Meroja HaMMEHBIINX
KBaJpaToB u Teopema ["aycca-Mapkoa. Beibopounoe pacnpenenenne MHK onenku.

Tema 3. IlpoBepka rumore3 B MOJeJU MNAPHOW JUHelHOW perpeccuu. BpiOop
“Hanayqmiein” mogeau. Hapymenue npeanocsliok teopemsl I'aycca-Mapkosa. Perpeccus 6e3
CcBO0OOHOI0 YJICHA.

[IpoBepka cTaTUCTHYECKUX THUNOTE3 O KOIPPHUIIMEHTaX PErpeccud M JOBEPUTEIbHbBIC
WHTEpBaJIbl. J[BYyCTOpOHHHE W OJHOCTOPOHHHE THNOTE3bl. Perpeccusi ¢ OMHapHOU OOBICHSIONIEH
nepemeHHol. Kputepuu kayectBa NpuOMIKEHUS TAHHBIX MOJENBIO M HMX HCIOJIb30BaHUE IS
BBIOOpa Moaen. Hapytienus npeanosnoxxkennit reopemsl ['aycca-MapkoBa (TeTepoCKeTaCTHIHOCTD,
aBTOKOPPEIMPOBAHHOCTb) U X MOCIEACTBUSL. MeTo bl «00pbObD) C HAPYHICHUSIMU MPEANOI0KEHUN
TeopeMsl ['aycca-MapkoBa. Mcnonib30BaHue OLIEHEHHON MOJEIHN JUIsl IPOTHO3UPOBAHMSL.

Tema 4. Mogeab MHOxecTBeHHOU JuHelHoW perpeccun. MHK. Teopema I'aycca-
MapkoBa. IIpoBepka BbINOJHEHHSI CTAHJAAPTHBIX NMPeANOJI0KeHU 00 omMOKax B JIMHEHHOI
MoJeJ I HAOJIIOACHMIA.

CMmelieHre u3-3a MPONYLIEHHONW MepeMeHHON. Mojenb MHOKECTBEHHOM JIMHEMHOU
perpeccun. OLieHKa HaMMEHbIINUX KBaApaToB. [Ipeanonoxenust MeToa HAMMEHbBIINX KBAIPATOB JIst
MO/JIeJIM MHOKECTBEHHOM JIMHEWHOW perpeccun U reopeMa ['aycca-Mapkosa IIpoBepka BbIIOJIHEHUS
MIPEATIOJIOKEHUN MHK. Hapymenus IIPEAIIOJIOKEHUN TEOPEMBI I'aycca-MapkoBa
(reTepocKeJacCTUYHOCTb, MYJIbTUKOJIIMHEAPHOCTh, aBTOKOPPETUPOBAHHOCTDB), UX MOCIEACTBUS U
MeTO/IbI «00pbOBI» ¢ HUMH. Kputepun kadecTBa MpUONMKEHUS TaHHBIX MOJIEIbI0 MHOKECTBEHHOM
JMHEWHOM Perpeccuy U UX UCIOJIb30BaHHE IJIsl BBIOOpA MOJIEIH.

Tema S. IIpoBepka rumores M CTaTUCTHYECKHE BBIBOJABI B MOJAEJIM MHOKeCTBECHHOM

JINHEHHOM perpeccuu.

10



[IpoBepka rumoTe3 U JOBEPHUTEIbHbIE MHTEPBAIBI Ui O0JHOrO Kod(duuumenrta. Ilposepka
COBMECTHBIX THIOTE3. TeCTHpOBaHWE OTPAHWYCHUS, BKIIOYAIONIETO HECKOJIbKO K03(dUIIueHTOB
Mmozenu. TectupoBanue crienupuKai MOJIEIM MHOKECTBEHHON JINHEHHOM perpeccum.

Tema 6. He/iuHeiiHbIe perpecCHOHHBIE MO/IeJIH.

O6mas ctparerust MoAeIMpoBaHus QYHKIIMKM HETUHEHHOM perpeccur. Buibl HEMMHEHMHOCTH.
[Tapnas HenuHeliHas perpeccusi. BzanMoiericTBrue Mex 1y HE3aBUCUMBIMH IEPEMEHHBIMH.

Tema 7. OuneHka pe3yjbTAaTOB HCCIECI0BAHMH, OCHOBAHHBIX Ha MHOXKECTBEHHOM
perpeccuu.

BHyTpeHHsq 1 BHEWIHsAS 000CHOBAHHOCTH HMccienoBaHus. CMenieHne u3-3a MpOoIyLIEeHHbIX
MIEPEMEHHBIX, CMEIICHUE M3-3a OIIMOOK M3MEPEHHs OOBSICHSIOMMX NEPEMEHHBIX, OTCYTCTBYIOIINE
JaHHBIE, CMEIIEHNE M3-3a 0TOOpa HAOIOJCHUHN, HEeMpaBWIbHAS crielupuKaus QyHKIMOHATIBHON
¢dopmbl perpeccun. BzanmHoe BnusiHue nepeMeHHBbIX. CHCTEMBl OJHOBPEMEHHBIX YpaBHEHMIA.
CrpykTypHas u npuBeZieHHast (GOpMbI. DK30T€HHbIE, YHIOT€HHbIE, IPeoNpeieTICHHbIE IIEpEMEHHBIE.
NnentuduuupyeMocTs OTAEIbHBIX ypaBHEHUH CTpYyKTypHOUl ¢GopMmbl. OlleHMBaHHE CHCTEMBI
OJIHOBPEMEHHBIX ypaBHEHHI. BHyTpeHHsq U BHElIHAS 000CHOBAHHOCTh IIPHU MPOrHO3UPOBAHHUU IO
MoJenu perpeccu. [loHATHE O METOI€e UHCTPYMEHTAIIBHBIX IEPEMEHHBIX.

Tema 8. CtanuonapHblie BpeMeHHbIe psaabl, Moaeaun ARMA.

BpemenHnoii psa. CroxacTuueckuil ciydadHblil npouecc. CTaimoHapHbIE BPEMEHHBIE PSIJIbI.
ABTokoppensimonHas ¢pyHkius. benbrit mrym. [IpoBepka Ha rayCcCOBCKH O€TIBIH MTyM.

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

Nnentndunmpyemocts, ycinopue oopatuMocTy. JIunelinblie nporeccol. Pasnoxenue Bombaa.
[IpuMmeps! cTallMOHAPHBIX BPEMEHHBIX PSIIOB B S KOHOMHUKE.

[Ipouecc AR(p), ycnoBue crannonapHocTu. [Ipencrapnenue B BUae CKOJB3SILEr0 CPEAHETO
OECKOHEYHOTO MOPsIAKA.

MA(Q) — ycinoBue OOpaTMMOCTH — MpPEACTABICHHE B BHJE MpoIlecca aBTOPETPECCHH
6eckoneuyHoro nopsaka. HeoOpartumeriii mporiecc MA(1). IIpouecc aBroperpeccuu, HaYMHAIOLUNCS
B OIpE/AeJICHHBIH MOMEHT BpPEMEHH, BBIXOJ Ha cTaOmibHbIN pexkuM. Koppenorpamma mporiecca
AR(p). VYpaBuenus FOna-Yokepa. Moaenn ARMA, ycrnoBue CTalMOHApHOCTH, Mpodiiema oOmux
MHOxuTeneil. Monenu ARMA, yuuTsIBaroImme ce30HHOCTb.

WUnentudukanus cranpoHapHod mojenn ARMA 1o aBTOKOPPENSIMOHOW M YacTHOM
aBTOKOPpENALMOHHOW  (pyHKumaM. TaOnuupl moBeaeHuss  Koppeinorpamm.  BwiGopounas
KOppenorpaMMa. OproJu4HocTb. KpuTtepuu [uisi IpOBEpPKH pPaBEHCTBA HYJIIO AaBTOKOPPESALMU U
4yacTHBIX aBTOKOppensauuil. Ilpeacrasnenue u npumenenune Q-rectos bokca-ITupca u JIstonra-bokca

JUI TPYHIIbL BBI60p0‘{HBIX aBTOKOppeHHHHﬁ.
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Merononorus bokca-/xenkunca. OuennBanue craironapuoit moaenu AR(p). OuenuBanue
crannonapuoit moaenr MA(Q). OuenuBanue cranmonapaoit ARMA(P,q). JlnarsocTrka orieHeHHOH
Mozend. Beibop Monenu, OCHOBaHHBIM Ha MH(POPMAIMOHHBIX KpuTepusax. I[IporHo3upoBaHue Ha
OCHOBE M0JI00paHHON MOJIETH.

Tema 9. HecranuonapHbie BpeMeHHble psiabl. WeHTH(UKANUS CTANMOHAPHBIX M
HeCTAllMOHAPHBIX PAA0B B pamkax Mmoaesaeid ARIMA.

Hecrannonapueie psasl. Ilpomecc, cTanmoHapHbBI OTHOCHUTEIBHO JETEPMHUHHUPOBAHHOIO
Tpenga. Croxactudeckuid TpeHa. TS u DS psansl. Mogenu ARIMA.

Kpurepun [luxu-®Oymiepa. Pazsute wn wonoctpanus tecra Juku-®Oymnepa un
pacmiupenHoro Ttecta Juku-®dymiepa Ha HalWyue E€OUHUYHOTO KOpHS. UYyBCTBUTEIBHOCTH K
HaJM4UIO JIETEPMUHUPOBAHHBIX perpeccopoB. F-cratuctuku. Kagpatwunsiii Ttpena. KpartHeie
KOpHHU. MHOTOBapHuaHTHas Mpoleaypa.

Hpyrue kputepuu. [lonstue o tecre Ominunca-Ileppona. Ilonsitue o tecte Kwiatkowski,
Phillips, SchmidtandShin (KPSS, 1992) na cranuionapHOCTb.

[Tonsatue o Ttecre DF-GLS, paspaborannoro B Elliott, Rothenberg, andStock (1996).

UccnenoBanue nmpo6iieM, BOZHUKAIOIIUX PU TECTUPOBAHUU HA EMHUYHBIN KOpEHb (KPUTHKA
ITeppona (Perron, 1989) TectoB Ha enquHWYHBIN KOpeHB). McciemoBaHue HEKOTOPHIX TECTOB Ha
€IMHUYHBIA KOPEHb MPU HaJW4YuU CTpyKTypHOro ciasura. [lonstue o tecrax Ileppona m 3uBoTa-
OHJIpIoca Ha €AVMHUYHBIA KOPEHb NpPU HAJIWYUU CTPYKTYPHBIX CABUIOB B JaHHbIX. [loHATHE O
CE30HHBIX EIMHUYHBIX KOPHSX.

Tema 10. PerpeccHOHHBIH aHaJAU3 VIS CTAMOHAPHBIX BPEMEHHBIX PS/IOB.
JlnnamMuuyeckue MoaeIn.

Junamuueckue mojenu. Mojenb BEKTOPHOM aBToperpeccuu (vectorautoregressivemodel,
VAR). VYcnosue crabunbHoct VAR, HaxoxzaeHue cradbunbHOro cocrtostHus. Otkpeitas VAR.
HaxoxneHnue craOmibHON cBsi3u Mexay psaamu, coctaBistommu VAR. Ilogbop u oneHuBanue
VAR, numarHoctuueckue mpouenaypbl. Vcmonp3oBaHME MHOTOMEPHBIX  HMH(OPMAIMOHHBIX
kputepueB: Akaumke, XeHHaHa-Kymnna) u IlIBapua-baiieca. BpiGop cnemmdukamum mozenwu,
ONTUMAaJILHON TIIyOMHBI 3ama3/ibIBaHuii, OCHOBAaHHON Ha MH(POPMALIMOHHBIX KPUTEPUSIX.

Tema 11. PerpeccHOHHBII aHAJHM3 HECTALIMOHAPHBIX BpeMeHHbIX ps1oB. KonnTerpauus
1 MOJIeJIH KOPPEeKIHMH OIIMOKAMH.

JloxxHasg (Kaxyliascsi, MHHUMas) pPErpeccCUOHHas CBS3b MEXKJIy HECTallMOHApHBIMU
BpEMEHHBIMHU psamMu. KOMHTErpupoBaHHbIE BPEMEHHBIE PsI/Ibl, PaHI KOMHTErpauuu. Bo3moxHbIe
IIPUMEHEHMSI K 3KOHOMHYECKMM MoJeisiM. TecTupoBaHME Ha HaauduMe KOMHTerpauuu. Teopema

npencrasinenus [ peiiHmkepa, mozaens koppekuuu omubOkamu (ErrorCorrectionModel — ECM),
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untepnpetanus  kodpdummenror ECM. JIByxcrymenuaTtas mnpouenaypa Ouria-IpeitHmkepa
noctpoeruss ECM 1o uMeromumcest CTaTUCTUYECKUM JTaHHbBIM.

TectupoBaHue Ha HaIU4KME KOMHTErPAllMM MEXJY HECKOJIbKMMHU BPEMEHHBIMU DPsilaMU U
Ompe/ieiCHHe PAaHra KOMHTErPAIHH C HCIONb30BAHUEM HpoLeayphl Moxancena. BriGop moxenn ¢
HCI0JIb30BaHNEM MH(POPMALIMOHHBIX KPUTEPUEB.

Tema 12. Moae/u naHeIbHbIX JaHHBIX.

Perpeccuonnble MOJenn 7S MaHENbHBIX JAaHHBIX, cOaJlaHCUPOBAaHHbIE MaHeNIu. Mojens ¢
¢ukcrupoBaHHbIMU 3¢ dekramu. Mozens co ciydallHbIMU 3 dexTamu. Beibop mMexay MoJenbio ¢
(uKcHpoBaHHBIMU YPPEKTaMU U MOJEIIBIO CO CITydyalHbIMU 3 (deKTaMu.

Tema 13. Moaeu ¢ orpaHNYeHHO 3aBHCUMO MepeMeHHOM.

Mopnenu OunapHoro BbiOOpa. Hemoctatku nHMHENHHOW BEpOSTHOCTHOM MOJAETH, HMPOOUT-
MOJIENb, JIOTUT-MOJENb. MoJenu MHOKECTBEHHOTO Monens

BBIOOpA. YIOPST0YEHHOTO

MHO>»ECTBEHHOTO BbIOOpa. Moienu ¢ 1IeH3ypUpOBaHHON 3aBUCUMOM TIEPEMEHHOM.

4. MaTtepuaJibl TEKYIIer0 KOHTPOJIS yCIIeBAeMOCTH 00y4aloIuXcs

4.1. B xoae peaymzanuu quctuiuinabl b1.0.09 « 9koHOMETpHKa» UCTIONB3YIOTCS CIEAYIONTHE

MeTOo/bl TeKYIero KOHTPOJISl yCIeBaeMOCTH 00yJaronInXcs:

Tema (pa3nen)

Merto1bl TEKYIETO
KOHTPOJISI yCIIEBAeMOCTH

Tema 1. DKOHOMETpHUKA U €€ CBS3b C IKOHOMHYECKOU TEOpHEH.

KomnokBuym
Metononorus SKOHOMETPUYECKOTO UCCIIeZIOBaHMUSI. Turbr
SKOHOMMYECKUX JJAHHBIX.
Tema 2. Monens napHoil JIuHelHHOM perpeccuu. MeTo HauMEHbLINX KonTtpoisHas paboTa
kBajspaToB. Teopema ["aycca-MapkoBa. KomnokBuym

Tema 3. IIpoBepka rumore3 B MOJEIN IMAPHON JIMHEHHON PErpeccHm.
Brei6op “Hamnyumieii” monenu. Hapylienue mpeanochuiok TEOPEMBI
I"aycca-MapkoBa. Perpeccus 6e3 cBOOOJHOTO 4iieHa.

KonTtposnpHas pabota
Konnoksuym

Tema 4. Monenbs MHOXXECTBEHHOW JuHeHHOW perpeccun. MHK.
Teopema l'aycca-MapkoBa. IIpoBepka BBINOJHEHHS CTaHIAPTHBIX
MIPEIONIOKEHUH 00 OMOKaxX B TUHEHHON MOJIeH HaOII0ICHUH.

KonTtposnsHas pabota
Konnoksuym

Tema 5. HpOBepKa THUIIOTE3 M CTATHUCTUYCCKHUC BBIBOJAbI B MOJICIIN

KonTtponpHas pabota

MHOKECTBEHHOU JINHEMHOMN PErPECCUM. Konnoksuym
Tema 6. HenuHeliHble perpecCMOHHBIE MOJIEIH. Kontponsnas pabota
Konoksuym
Tema 7. OueHka pe3yabTaTOB MCCIEJOBAHUN, OCHOBAaHHBIX Ha KonTposbHas paboTa
MHO>KECTBEHHOU PErpeccui. KonnokBuym
Tema 8. Cranimonaphsie BpeMeHHbIe psaasl, Monenun ARMA. KonrtponsHas pabota
Konoksuym
Tema 9. Hecrammonapuele BpeMeHHble psapl. WaeHTudukamms KonTposbHas paboTa
CTAallMOHAPHBIX M HECTALIMOHAPHBIX PAJOB B pamkax mojeneit ARIMA. Komnoxsuym

Tema 10. PerpeccuoHHBIi aHanu3 A CTAllMOHAPHBIX BPEMEHHBIX
pAnoB. JluHaMuyeckre MoIemu.

KontposnbHas padora
Konnoksuym
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Tema 11. PerpeccuoHHbIi aHAIN3 HECTAIIMOHAPHBIX BPEMEHHBIX PSIOB. KonTtpossHas pabota
KouHTerpamus u Moieinu KOPPEKINH OITUOKAMH. Komnoksuym
Tema 12. Moaenu naHeNbHbIX TaHHBIX. Komnoxksuym
Tema 13. Mogenu ¢ orpaHUu4eHHON 3aBUCHMOM ITepEMEHHOM. KonTpomabHas padota
Komnoxksuym

4.2. TunoBble MATEPHUAJIBI TEKYIIEr0 KOHTPOJISA YCIIEBAEMOCTH 00yYAKOIINXCSI

TunoOBLIE OIIEHOUYHbIE MaTepHaJbl 10 _TeMe 1. «JKOHOMETPHMKA H €€ CBfi3b_C

IKOHOMHUYECKOH _Teopuer. MeT010J10TrHsl _ IKOHOMETPHYECKOI0 _ HccaeaoBaHusa.  Tumbl

IKOHOMMYECCKUX JAHHBIX».

IIpuMepHBIe BONPOCHI K KOJIJIOKBUYMY
1. DKOHOMETpHUKA U €€ CBSI3b C 3KOHOMUUECKON TeOpHUeil.
2. Ha xakue BOIIpOCHI TO3BOJISIIOT OTBETUTH SKOHOMETPHUIECKHUE METO/IBI.
3.Monenu cBs3U U MOJieIr HaOJIFO IEHUIA.
4. DKOHOMETpUYECKas MOJEIb, T0100paHHas MO/IENb.
5. TUIEl TaHHBIX U MOJIEIEH.
5.MICTOYHMKH CTaTUCTUYCCKHUX JAHHBIX.

THnoBbLIC OIICHOYHBIC MATEPHAJIBLI 0 TeMaM 2. «MoaeJab NapHOH JHHEeHHOH perpeccun.

MeTtox HauMeHbIMX KBaApaToB. Teopema I"aycca-MapkoBay.
IIpuMepHBI BApUAHT 32IaHUSI KOHTPOJbLHOH PadoThI

['otoBBIE TOXOIHOCTH aKIIW KOMITAaHUK A ¥ B, mpuHamIeKammx OqHOW OTPAciy MPUBEICHBI B

TalJInILE.
A -2,32 25,6 4,23 17,13 10,18 13,77 10,25 11,85 517
B -5,27 16,76 0,06 4,95 7,48 0,24 5,54 5,89 6,11

HOCTpOI/ITb MOACIb r[apHoﬁ JIMHEHHOM perpeccuu, MO3BOJIAIONIYIO OLCHUTL 3HAYCHUS I'OJOBBIX

JOXOJHOCTEN aKIMM KOMIIAHUU A 10 3HAYE€HUSIM I'OJIOBBIX JOXOJIHOCTEHN aKIUii KOMIIAaHUHA B .

IIpuMepHBIE BONPOCHI K KONLJIOKBUYMY
1. TeopeTndeckas 1 BHIOOPOUHAs PETrPeccHsl.
2.MHTepnperanus Cily4aliHOTO YJIeHA.
3.JINHEWHOCTB PErpeccuy 1o NEPEMEHHBIM U IIapaMETPaM.
4. Meroxa HauMeHbIHX kBaaparoB (MHK).
5.CsoiictBa MHK o1ieHOK TapamMeTpoB MOAEIH.
6.I'eomerpuss MHK.
7.11pennonoxenuss MHK u reopema 'aycca-Mapkosa.

8.Beibopounoe pacnpeneneane MHK onenkw.
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TunoBLIE OLIEHOYHBbIE MaTepuaJjbl o TeMaM 3. «IIpoBepka rumore3 B MoJiejJ NapHOMH

JUHeHHoW perpeccuu. Boioop “mHamayumien” mogeau. Hapvinenue nmpeanochblIOK TEOPeMbI

T'aycca-MapkoBa. Perpeccust 6e3 ¢cBO0OOIHOI0 YIeHA).

IIpumepHBbIi BapuaHT 3aJaHUS] KOHTPOJIbHOW padoThI

N3ydaercss 3aBUCHUMOCTH KOJMYECTBO TOBAapOB, NMPOU3BEACHHBIX C AePeKToM Yy, OoT oObema

CBEPXYpPOUYHBIX YacOB (x)no 10 onHOpoAHBIM 3aBosaM 3a 201x ron.

X116 |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 |136 | 146

HeoOxoaumo:
1. Paccuurtars napaMeTpsl NapHOM JTMHEWHON perpeccuu.

2. Onpenenutb KOAPPHUIUEHTH KOPPEISIINUN U ACTSPMHUHAIHH.

3. O1leHUTh MOJIETIh Yepe3 CPEIHIOK0 OIMNOKY arpOKCUMAIIAN An F-kpurepuit @urepa.
4. OnpeaenuTh CTaTUCTUYECKYIO 3HAYMMOCTh TapaMeTPOB PErPECCUN U KOPPEISALIH.

IIpuMepHBIe BONPOCHI K KOIJIOKBUYMY
1.TIpoBepka CTaTUCTUUECKUX THIOTE3 O KOAPPUIIUEHTAX PErPECCUH U TOBEPUTEIbHbIE UHTEPBAJIBI.
2.JIByCTOPOHHHME U OJJTHOCTOPOHHUE TUTOTE3BI.
3.Perpeccus ¢ OMHapHOU 0OBICHSIONIEH TIEPEMEHHOM.
4.Kputepuu kauecTBa MpUOIMKEHUS JAHHBIX MOJIEbIO ¥ UX UCIOJIB30BaHUE JUIsl BBIOOpA MOJIEIIH.
5.Hapymenus MPEANOI0KEHU I TEOPEMBI I"aycca-MapkoBa (reTepoCKeIacCTHIHOCTb,
aBTOKOPPEJIMPOBAHHOCTD) U UX MOCIEACTBHSI.
6.MeT1o1b1 «00PHOBI» ¢ HAPYIIEHUSIMH MPEIOI0KEHUN TeopeMbl [ aycca-Mapkoga.

7 Mcronp30BaHue OIIEHCHHOM MOACIIN OJId ITPOTHO3HUPOBAHUA.

THnoBbIe OLICHOYHBIE MaTEePHAJIbI 0 TeMaM 4. «Mojaeab MHOKECTBEHHOH JIMHEHHOM

perpeccun. MHK. Teopema I'aycca-MapkoBa. IIpoBepka BbINOJHEHHS CTAHAAPTHLIX

NPeAI0JI0KeHNH 00 OMOKaX B JIUHEHHON MO/1eJ I HA0JI0IEHUID).

IIpumepHbIe BADHAHTHI 32JaHUSI KOHTPOJbHON PadoThI
Nmerotes nannble o 20 cenbcKOX039iCTBEHHBIM pallOHaM:
Y — ypo>kalfHOCTb 3€pHOBBIX KYJBTYp (1/Ta);
X1 — 9Kcno KoJIeCHBIX TPAKTOPOB (MpuBeAeHHON MomHocTH) Ha 100 ra;
X2 — yncno 3epHOYyOOpoUHBIX KoMOaiiHOB Ha 100 ra;
X3 —yncno opyauit noBepxHocTHoU 00paboTku noussl Ha 100 ra;
X4 — xonuuyecTBO yI0OpeHUH, pacXxoyeMbIX Ha reKTap;

X5 — KOJIMYEeCTBO XUMHUYCCKHX CpCACTB O3O0POBJICHHUA paCTeHHﬁ, pacxoayCeMbIX Ha I'CKTap.

15



[IpoBecTu nomaroBelii perpecCUOHHBIN aHANIU3 YPOKaHHOCTH Y
Ha OCHOBE MCXO/IHBIX JAHHBIX.
Beruucnuts onpenenurens marpunsl X TX.
HaittuMHK onenku ko3¢ duiineHToB perpeccun.
HccenenoBaTh NOJIy4EHHYIO MOJIENb HA MYJIBTUKOJUIMHEAPHOCTD.
[Ipu BeIABICHMH 3(d(dexTa MyTbTHKOJUIMHEAPHOCTH IOCTPOUTh W OICHHTh HOBOE YpaBHEHHE
perpeccun. MHTEpIIpETUPOBATH OKOHYATEIBHBIE PE3YIIBTATHI.
IIpumepHbIe BONPOCHI K KOJJIOKBUYMY
1.CmernieHue u3-3a MpoImyIieHHO N epeMeHHOM!.
2.Mojenb MHOKECTBEHHOM JINHEMHON PErpeccum.
3.O11eHKa HaUMEHBIINX KBAJPaTOB.
4. TIpennonokeHuss METOJla HAaMMEHBIINX KBaJIpaToB JUISI MOJEIW MHOKECTBEHHOW JIMHEWMHOMN
perpeccun u Teopema ['aycca-MapkoBa
5.1TpoBepka BeinoiHeHUS peanosioxenniit MHK.
6. ['eTepockeIaCTUUHOCTD.
7. MynbTUKOJIIMHEAPHOCTb.
8. ABTOKOPpPEJIMPOBAHHOCTD.
9. Kpurtepuu kauecTBa NpuOINKEHHS JaHHBIX MOJIEIbIO PErPECCUU.

THunoBbie OLIEHOYHLIE MATEPHAJILI IO TeMaM 5. «IIpoBepKa runores H CTATHCTHYECKHE

BbIBO/IbI B MO/A€JM MHOKECTBCHHOM JUHEHHON perpeccumn.

IIpyMepHBI BAPUAHT 3aJaHUSI KOHTPOJIbHOI pPadoThI
1.UccnenoBaTenu, MpoaHAIM3UpOBaB JesATesNbHOCTh 10 dupm, monaydunu ciepyrouiue TaHHbIE

3aBUCHMOCTH 00beMa BhITyCKa MPOAYKIUH (V) OT KOJIMYeCTBa pabouuX (X1) ¥ CTOUMOCTH OCHOBHBIX

boumoB(ThIC. pYO.) (X2).

y X1 X2 y2 x% x% VX1 yX2 X1X2
Cymma 74 46,6 158 564 227,18 2638 357,3 1182 743,8

Tpebyemcs:

Onpenenuts napHble KOAPPUIHEHTH Koppensiuuu. CaenaTs BbIBOI.

[TocTpouTh ypaBHEHHE MHOKECTBEHHOM perpeccMM B CTaHAApPTU3MPOBAHHOM MacliTabe U B
ectecTBeHHOH Gopme. Caenatb SKOHOMHUUECKHUH BBIBO/I.

Onpenenuts CKOPPEKTUPOBAHHBI UM HECKOPPEKTUPOBAHHOW KOA((UIMEHT MHOKECTBEHHBIH
Koppessinuu. CrenaTth BBIBOI.

OnpenenuTh CTATUCTHYECKYIO 3HAYMMOCTh YPaBHEHHsI ¢ TOMoIIbI0 F-kputepusi. Crenath BBIBO.
Onpenenuts 11€51€c000pa3HOCTh BKIIOUEHHS (pakTopa X1 nmocie Xz. M cTaTUCTHYECKYI0 3HAYMMOCTb
napametpa bi.

Haiitu yactabie k03 uiineHTs! 31acTHUHOCTH TIpH X1 = 3,6 1 X2 = 9. CrenaTh BBIBO/L.
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IIpuMepHBIE BONPOCHI K KOLJIOKBUYMY
1.IlpoBepka rUIOTE3 U TOBEPUTEIbHBIE HHTEPBAIBI ISl OJJHOTO KO3 HIINEHTA.
2.1IpoBepka COBMECTHBIX THIIOTES.
3. TectupoBaHue OrpaHUYEHHUS, BKIOYAIOIIET0 HECKOJIBKO KOAPPUIIUEHTOB MOJIENH.
4.TectupoBanue cueupUKaIy MOJEIIN MHOKECTBEHHON JTMHEHMHOMN perpeccuu.

THIOBbIE OLIEHOYHbIE MATEPHAJIBI 10 TEMAM 6. «HeamHeliHbIe PErpecCCHOHHBIC MOJECJIHN).

IIpumepHBIi BApUAHT 3a1aHUSA KOHTPOJIbHOI padoThl

[To cemu Teppuropusim LienTpanbaoro paiiona 3a 200X r. H3BECTHBI 3HAYEHUS ABYX MPU3HAKOB.

Paiion Pacxoapl Ha TOKYyNIKY CpennenHeBHas 3apaboTHast
POI0BOJILCTBEHHBIX TOBAPOB 1ata 0 JHOro pabOTHHKA,
B 00mMX pacxogax, %, y pyo., X
Bnagumupckas o0t 68,8 451
Kocrpomckast 00 61,2 59,0
OproBckast 00 59,9 57,2
Psizanckast 00m. 56,7 61,8
CMmouneHckas o0m. 55,0 58,8
TBepckas 00:1. 54,3 472
SpocnaBckas 0071. 49,3 55,2

Tpebyercs A XapakTePUCTUKU 3aBUCUMOCTH  YOTXpacCUWUTaTh IMapamMeTpbl CTENEHHOW W
OKa3aTeILHOU MOCIIEN.
IIpumMepHbIe BONPOCHI K KOJIJIOKBUYMY
1.00mas cTparerus MoaeTupoBaHus QYHKIIUNA HETUHEHHON perpeccum.
2.Buapl HenMMHENHOCTH.
3.11apHas HeMHENHAs perpeccusl.

4, BSaI/IMOﬂefICTBHC MECXKIAY HE3aBUCHUMBIMHU IICPEMEHHBIMU.

Tunosble OLICHOYHBIC MATEPHUAJIbI 110 TEMAM 7. «O!!emca pe3yjabTarToB HCCHeg!OBaHHﬁa

OCHOBAHHBLIX HA MHOKECTBEHHOM perpeccumy.

IIpumepHbIe BAPDHAHT 3aJaHUsI KOHTPOJIbHOH pPadoThI
[To nmeromuMes ucxoaubiM aanHbiM X, Y, P u Q ¢ exxekBapTalbHBIMU3HAYEHUSIMHU COCTOSIHUS
pbiHKa 3a iepuof 25 net (1 — 1-it kBapran 1975 rona,100 — 4-it kBaptan 2000 roza):
IIpoBepbTe Ha MASHTUDUIMPYEMOCT KaXK]I0€ YPaBHEHUE CUCTEMBI M MOJEIH B IIEJIOM.
Omnpenenure, Kakue nepeMeHHbIe Mbl OyJIEM UCIIOJIb30BaTh B KAUECTBE HHCTPYMEHTAIbHBIX.
OueHute MOJENb cipoca U npeioxkenHus ¢ nomouso JIMHK.
Cnenaiite BBIBOJBI O BJIMSTHUM HEIICHOBBIX (DAaKTOPOB MPEUIOKEHUS U II€HBIXOJIOIMIBHUKOB Ha

NPpEATIOKCHUEC UX HA PBIHKE, a TAKKC O BJIIMAHUHA IEHBI HA0X0/Jd Ha CIIPOC Ha TOBApPHI.

IIpumepHBbIe BONPOCHI K KOJVIOKBUYMY
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1.BHYTpEeHHsIs1 M BHEUTHSISI 000CHOBAHHOCTD MCCIIEOBAHMS.
2.CMellleHre U3-3a POIYIIEHHbBIX IEPEMEHHBIX.
3. CMmemienune u3-3a OMMOOK U3MEPEHUs OOBACHIIOMNX IEPEMEHHBIX, OTCYTCTBYIOIIUE TAaHHBIE.
4. CmemeHne u3-3a 0TO0pa HAOMIOICHHI, HeTIpaBUIIbHAS crienupuKays (pyHKIHOHATEHONW (OPMBI
perpeccuu.
5.B3auMHO€ BIUSHUE 1EPEMEHHBIX.
4.CucteMbl OTHOBPEMEHHBIX YPABHEHUH.
5.CtpyKTypHas U IpuBeAeHHAs (POPMBI.
6. DK30reHHbIE, SHJOTeHHbIE, PEAOIIPEIEICHHbIE TIEPEMEHHBIE.
7. neHTUPUIIMPYEMOCTD OTAEIBHBIX YPAaBHEHUN CTPYKTYPHON (POPMBI.
8.01eHnBaHuE CUCTEMbI OJTHOBPEMEHHBIX YPaBHEHHH.
9.BHyTpeHHSs 1 BHEIHSISI 000CHOBAHHOCTD MPH MPOTHO3MPOBAHUH [0 MOJENU PErPECCUU.
10.IToHATHE O METO/I€ NHCTPYMEHTAJIBHBIX IEPEMEHHBIX.
TunoBble oleHOYHBbIE MaTepuaabl M0 TeMaM 8. «CTanHoHAPHbIE BpeMeHHbIE PSIbl,

Moaeau ARMAY.

IIpyMepHBI BAPUAHT 3aJaHUSI KOHTPOJIbHOI pPadoThI
[Io ucXogHBIM JaHHBIM IOCTPONTE HECKOJBKO MOJENEH C pa3IuyHbIM KOJIMYECTBOM JIaros.
HccnenoBaTh psl HCXOAHBIX JAHHBIX HA CTALMOHAPHOCTH C MMOMOIIBIO BU3YAJIBHOTO TECTUPOBAHUS
panoB, ACF, PACF-tectoB.OneHuTe mnapaMeTpbl MOCTPOEHHBIX mozene ¢ nmomonisio MHK u
BBHIOpaTh M3 BCeX MoJeNell Ty, KoTopas HauOosiee aJeKBaTHa JaHHBIM. HWHTeprpeTupoBaTh
MOJIy4YE€HHBIE PE3YJIbTaThl BHIOPAHHOM MOETH.

IIpumepHbIe BONPOCHI K KOJUIOKBUYMY

1. BpeMeHnHo# psiz.
2.CTOXaCTUYECKHM CTy4JailHBIH ITpoLiecc.
3.CraunoHapHble BPEMEHHBIE PSI/IbI.
4. ABTOKOppEeNUOHHAS (QYyHKIIHSL.
5.benbii mym.
6.[IpoBepka Ha rayCCOBCKUIA O€IbIN IIIyM.
7.MA(q). Onepatop 3anazasiBanus. MA(1).
8. M neHTHpUIUpyeMoCTh, yCI0BUE 0OPAaTUMOCTH.
9.JIuneitHble IpoLIECCHI.
10.Pa3noxenne Bomabaa.
11.TIpumepsl cTallMOHAPHBIX BPEMEHHBIX PSIIOB B SKOHOMUKE.
12.TTpouecc AR(p), yclioBre CTallMOHAPHOCTH.

13.TIpencraBiieHre B BHJIE CKOJIB3SIIIIETO CPETHETO OECKOHEYHOTO TOPSIIKA.
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14.MA(q) — ycioBue o0OpaTUMOCTH — NPEACTABICHHE B BHJE IMPOIECCa aBTOPETPECCHH
0ECKOHEYHOTO MOpsIKA.

15. HeoOpatumsrii iportecc MA(1).

16.1Ipouecc aBTOpErpeccuu, HAYMHAIOIIUMKCS B OMNPEICICHHBbIA MOMEHT BpPEMEHH, BBIXOJl Ha
CTaOUJIBbHBINA PEKUM.

17. Koppenorpamma mporecca AR(p).

18.YpaBuenus IOna-Yoxkepa.

19.Moaenu ARMA, ycioBue cTalimoHapHOCTH, po0OiieMa 001X MHOKHUTETIEH.

20.Mognemn ARMA, yuuTsIBaromuye Ce30HHOCTb.

21.Unentudukamus cranuoHapHor monxenu ARMA 1o  aBTOKOppeIsIIMOHOM M YacTHOM
aBTOKOPPENIALIUOHHON (QYHKIIMSIM.

22. TaOnuIIbl MOBEICHUS KOPPEIOTPAMM.

23.BeibopouHas KopperorpaMma.

24.5proM4HOCTb.

25.Kpurepuu U1 IpOBEPKH paBEHCTBA HYIIIO0 aBTOKOPPENSILIUN M YaCTHBIX aBTOKOPPEIALU.
26.IlpencraBnenne u mnpumenenne Q-tectoB bokca-Ilupca u Jlptonra-bokca mys rpymmb
BBIOOPOYHBIX aBTOKOPPEIIALIHIA.

27 .Metogaonorus bokca-J>keHKHHCA.

28.0uenuBanue craimoHapaoi moaenu AR(p).

29.0uenuBanue craimonapaoit moaenu MA(Q).

30.0OuennBanue craimonapuoii ARMA(p,q).

31./lnarHoCTHKA OIIEHEHHOM MO/ICTIH.

32.Bs160p Moie/IM, OCHOBAaHHBIN HAa HHPOPMAITMOHHBIX KPUTEPHUSIX.

33.Ilporuo3upoBaHue Ha OCHOBE MOI00PaHHON MOJIEIIH.

TunoBLIE OlIEHOYHBIE MaTepuaJbl 1o TeMaM 9. «HecTranmonapHble BpeMeHHbIe PAIbI.

HNpnenTndukanys cTANMOHAPHLIX M HECTAIMOHAPHBLIX PAIOB B paMKkax Mojaeaeri ARIMA.

IIpumepHbIil BApUAHT 3aIaHUSA KOHTPOJIbHON padoThI
ITpoBectu moxp6op ARIMA-Moienu o JaHHBIM 30J10TOBATIOTHBIX pe3epBoB Poccuu ¢ 31.12.15 no
12.10.17 u cpenath NMporHo3 Ha 8 HeJenb BIEpE.

IIpuMepHbIe BONPOCHI K KOJJIOKBHYMY

1.HecranmoHapHsble psiibl.
2.IIporuecc, crariioHapHBI OTHOCUTENBHO JETEPMUHUPOBAHHOTO TPEH/IA.
3.CToxacTUyecKuil TpeHI.
4. TS u DS psanpl.
5. Mogenn ARIMA.

19



6. Kpurepun duxu-Oyiepa.

7.Pazputne u wumocrtpanus tecta Juxku-Oymiepa u pacumpennoro tecta Juku-dynnepa Ha
HaJIMYue €AMHUYHOTO KOPHSL.

8. UyBCTBHUTEIBHOCTD K HATMYUIO JETEPMUHUPOBAHHBIX PETPECCOPOB.

9.F-crartuctukm.

10. KBagpaTuyHbIil TPEHA.

11. KpaTHble KOpHH.

12.MHoroBapuaHTHas PoIeIypa.

13. Jlpyrue KpuTepum.

14. TTonsitue o Tecre @umnunca-Ileppona.

15.TTonsitre o Tecte Kwiatkowski, Phillips, SchmidtandShin (KPSS, 1992) na cTaiioHapHOCTS.
16.TTonstue o recre DF-GLS, pazpabdortannoro B Elliott, Rothenberg, andStock (1996).
17.UccnenoBanue mpo6sieM, BOSHUKAIOMIMX MPU TECTUPOBAHUM HAa €JUHUYHBIM KOpEHb (KpUTHKA
Henbcona u Inoccepa (NelsonandPlosser (1982)) TecToB Ha eAMHUYHBINA KOPEHB ).
18.VccnenoBaHne HEKOTOPBIX TECTOB HA €IMHUYHBIN KOPEHb MPU HATMYUH CTPYKTYPHOTO CIIBUTA.
19.TTonsitue o tecrax Ileppona m 3uBOTa-DHIpIOca HA €AMHUYHBIN KOPEHb INMPU HAJIUYUU
CTPYKTYPHBIX CABUTOB B JAHHBIX.

20.TlonsATHE O CE30HHBIX €AMHUYHBIX KOPHSIX.

Tunopble olleHOYHble MaTepuabl _mo_TemMaM 10. «PerpecCMOHHBI _aHAJN3 JIJIs

CTAIMOHAPHBIX BpEMEHHBIX PAIOB. JIMHAMUYECKHE MOJIEJTHY.

IIpyMepHBI BAPUAHT 3aJaHUSI KOHTPOJIbHOI pPadoThI
NmeroTcst manHbie 00 n3MeHeHNH eHexHoi Maccel (M) u usmenenuuiieH (P) 3a nepuox 1980 —2004
rr. 3yunth rpaduk u3MEHEHUs JEHEKHOW MAacChl M IIEH 3a paccMaTpUBacMbIHTIEpHO]. BhisBUTH
BU3YaJIbHBIN XapaKTep B3aMMOCBSI3U JaHHBIX IMOKA3aTEICH.
OrneHUTE TPUBEICHHYIO CHUCTEMY JUIS W3MEHEHHs JICHE)KHOM MacChl M M3MEHEHHWs IeH. Haiitu

CTPYKTYPHBIC KOS(l)(bI/II_[I/IeHTBI, HCIIOJIB3Y JOIIOJIHUTCIIBHOC I/I,I[GHTI/IQ)I/IHI/II)YIOH_IGG yCJ10BHUC

Bmp =0. IIpoBepuTh, 06ycIOBINBACT JIM H3MEHEHHE ACHEKHON Macchl APt .

Bonpocsl kK KOJVIOKBUYMY:

1. JInHaMHUYECKHUE MOJICIIH.

2.Monenb BekTOpHOI aBTOperpeccuu (vectorautoregressivemodel, VAR).
3. Ycnosue crabunbHocTH VAR, HaxoxkaeHE CTA0UIBEHOTO COCTOSHHUSL.
4.OtkpsiTas VAR.

5.Haxoxaenne cTabUIbHOM CBSI3U MEXKIY psiiaMu, coctaBisomumu VAR.

6.ITon6op u onennBanre VAR, muarHoCTHYECKUE POLIETYPHI.
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7.Vicnonp30BaHrEe MHOTOMEPHBIX HMH(OPMAIIMOHHBIX KpUTEpUEB: AKauke, XeHHaHa-KynHHa) u
[IBapua-baiieca.

8.Bribop crnemuduKanuu MOJENH, ONTUMAIbHOW TIyOWHBI 3ama3fbplBaHUN, OCHOBAaHHOW Ha
MH(POPMAIIMOHHBIX KPUTEPHUSX.

TunoBbIe _OlIEHOYHBLIE _MaTepHaabl 1o __TemaM 11. «PerpeccMOHHBINi __aHAJIU3

HECTAIIMOHAPHLIX BpEMEHHBLIX psiioB. KonHTerpanus u MojaeJu KOPPEeKIMH OIN0 KaMMy.

IIpumepHBIi BApHAHT 3a1aHUS KOHTPOJIbHOI padoThl
YCTaHOBUTh BO3MOXKHOCTh ~HAJIWYMs [PUYUHHO-CIEACTBEHHON CBSI3U MEXIY HPHOBLIBIO
npennpustus (F) u mHBecTMumsiMu B ocHoBHOW Kamutan (G) ¢ momompio Tecta ['pamxepa.
[IpoBepuTh TUNOTE3BI C PA3IUYHBIM KOJIMUECTBOM JaroB. CenaTh BbIBOIBL.

IIpumepHbIe BONPOCHI K KOJJIOKBUYMY

1.JloxHas (kaxyuiasicsi, MHUMas) perpecCHOHHas CBS3b MEXAYy HECTAllMOHAPHBIMH BPEMEHHBIMU
pAgaMu.
2. KouHTterpupoBaHHble BpeMEHHbIE PSAbI, pAHT KOMHTErPalllu.
3.Bo3MoOKHBIE TPUMEHEHUS K SKOHOMHUYECKUM MOJIEIISIM.
4. TecTupoBaHUE HA HAJTMYNE KOUHTErPALlUU.
5. Teopema npeacrasienus [ 'pernmpkepa.
6. Mogenr  koppekimu  ommbOkamu  (ErrorCorrectionModel — ECM),  untepnperarus
ko3 durmentoB ECM.
7.JIByxcryneHvaras nmpouenypa Ouria-I'peiinmkepa mnocrtpoenns ECM  mo umeronumcs
CTaTUCTUYECKUM JTAHHBIM.
8. TectupoBaHne Ha HaJIM4YUE€ KOUHTEIPALMH MEXKIY HECKOJbKMMHU BPEMEHHBIMH psIaMH U
OTIpeJIeNIeHHe PAHTa KOMHTEPALMH C HCIIOJIb30BaHUEM MPoIieayphl MoxaHceHa.

9. Be16op MoJienu ¢ UCIoJIb30BaHUEM UH(POPMAITMOHHBIX KPUTEPUEB.

THIIOBLIE OIIEHOYHbIE MATEPHAJILI 110 TeMaM 12. «Mojaean naHeJbHbIX TaHHBIXY.

IIpumepHbIe BONPOCHI K KOJUIOKBHYMY
1. PerpeccroHHbIe MOJIENN /1715 TAaHENbHBIX JAHHBIX, COaJaHCUPOBAHHBIE ITAHEIH.
2. Mojens ¢ pukcupoBaHHBIME 3 heKTaMu.
3. Mojiens co ciydaifHbIMH 3¢ (HeKTaMu.
4. BpiOop Mexay Mojenblo ¢ (DUKCUPOBAHHBIMH I(PPEKTaMH M MOJIENBIO CO CIydallHBIMU
spdexTamu.

TunoBbie OIIEHOYHbIE MAaTEPUAJLI O TeMaM 13. «Moaeau ¢ orpaHnyYeHHOH 3aBUCHMOM

nepeMeHH 0.

IIpumepHBIH BApHAHT 3alaHUS] KOHTPOJILHOH padoThl
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Tpebyercsi mccienoBaTh 3aBHCUMOCTh PELICHHS O BBIOOpE MPEANPHUATHUSOT MOKas3aTele ero
HaexkHOCTH. H(pOopMaIyst 0 IpeanpusaTHIX, YIaCTBOBABIIMX B TEHJEPAX 3a MPEAbIAYIINI TepHO
BpEMEHHU, NIPEACTABIEHA B TA0IMIIE UCXOAHBIX TaHHBIX:
y— perieHue o BeiaencHuu cpeacts (1 — npunaTh, 0 — OTKIOHHTS);
X1 — nena cruasa (Teic. $3a 1 1);
X2 — xa4ecTBO cruiaBa (06amioB);
X3 — BpeMsi (QyHKIIMOHUPOBAHHUS TIOCTABIIUKA (JIET);
X4 — yIaneHHOCTb MOCTaBIIMKA (ThIC. KM);
X5 — MpeICTaBUTENbCKHIE pacXo sl (ThIC. $).
[Toctpouts logit- u probit-mMoenu 3aBUCMMOCTH DPELIEHUS O BBIACIEHUU CPEJCTB HA 3aKYIKYy
CIEIICIIABOB OT TMOKa3aTeNlell HaJeKHOCTHU IOCTABIIMKA M OLEHUTh KOA(PPUIMEHTHl JaHHBIX
Mojenel. IHTeprpeTupoBaTh NOJIy4E€HHBIE MOIEIH.
IIpumepHbie BONPOCHI K KOJJIOKBUYMY
1. Mopaenu GuHapHOTO BBIOOpA.
2.HenoctaTku TMHEHHON BEPOSTHOCTHOM MO/IEIIH.
3. TIpobut-momenp.
4. Jlorur-MoO€enb.
5. Moiennr MHOKECTBEHHOTO BBIOOpA.
6. Moiens ynopsiioueHHOTO MHOKECTBEHHOTO BBIOOpA.

7.MoJienu ¢ eH3yprupOBaHHOM 3aBUCUMOM TIEpEMEHHOM.

5. OneHoYHble MaTepUAaJIbl MPOMEKYTOUYHOI aTTecTALMHU N0 JUCHMILIHHE

5.1. DK3aMeH MPOBOIMUTCS C IPUMEHEHUEM CIICIYIOIIUX METOJIOB (CPEICTB): ONMPOC U

IMPAaKTUYCCKOC 3a/laHNC B IMMChbMEHHOM Q)opMe.

5.2. OueHoYHbIe MaTePUAJIbI IPOMEKYTOUHOMH aTTeCTAlMU

KomnonenT [IpomexyTOUHBIN MHINKATOP Kpurepuii orieHuBaHus
KOMIIETEHLIUU OLIEHUBAHUS
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OIIK 0C-4.1.1 OIIK OC-4.1 IIpumenser BeoisiBisieT npo06s1eMbl 5KOHOMHUYECKOTO
[pumensier COBPCMCHHYIO MCTOJUKY XapakTepa Ipu aHAIN3¢ KOHKPCTHBIX
MHCTPYMEHTBI IIOCTPOEHUS CUTYyallull M IpeajaraeT CrocooObl MX
OKOHOMETPUKM B LEJAX| S3KOHOMETPUUYECKUX MOJEIIECH; | PELICHUs, OLICHUBAET  OXKUJAEMbIE
cbopa, 00pabOTKM M MeTO/BI M IPHEMBI AHAIU3a | PE3YIILTATHL

aHaJIn3a SKOHOMHYECKHX SIBJICHUN U Bnaneer COBPECMCHHBIMHM MCTOJJMKAMH

CTaTUCTHYCCKUX IIPOLECCOB € IIOMOIIBIO pacdera W  agajgu3a  COLIMAJIBHOA

MaHHBIX CTAaHJAPTHBIX TCOPETUYCCKUX | DKOHOMHYCCKUX II0Ka3arene,
H DKOHOMETPUICCKUX XapaKTEpU3YIOIMHUX SKOHOMHUYECKHUE
MOJEIIen IIPOLECCH] U IBJICHUI HAa MUKPOYPOBHE

THnoBbIe OLIEHOYHBIE MATEPUAJIBI IPOMEKYTOYHOMN aTTeCTAlUH
IpumepHBIii CIUCOK BONMPOCOB /ISl MOATOTOBKH K dk3ameHy (Tembr 1-8)

1.OKOHOMETPHKA U €€ CBSI3b C IKOHOMUYECKON TEOPHUEH.
2.Mopenu cBsi3U ¥ MOJI€IN HAOIOIEHUI; SKOHOMETpUYecKasi MOJIeNb, 0100paHHas MOJETIb.
3. Tunel TaHHBIX U MOJIEIEH.
4. VICTOYHUKYU CTaTUCTUYECKUX JAHHBIX.
5. Teopernueckas 1 BHIOOpOYHAs perpeccusi.
6. MHTepnperanus ciiy4ailHOTo 4jieHa.
7.JINHEMHOCTh PErPECCHUH MO NMEPEMEHHBIM U TTapaMeTPaM.
8. Meron Haumenbiux kBajapatoB (MHK).
9. Cpoiictea MHK onienok napamerpoB mozaenu. I'eomerpust MHK.
10. IIpennonoxeHus MeToa HAMMEHBIINX KBaIpaTOB U Teopema ['aycca-Mapkosa.
11. Breibopounoe pacnpeneneane MHK onenkwu.
12. TIpoBepka CTAaTUCTHUECKUX TUIIOTE3 O KO3 (PUIIMEHTaX PEerpecCuy U JOBEPUTEIbHBIC HHTEPBAIIBI.
13. JIByCTOpOHHHUE U OAHOCTOPOHHUE THUIIOTE3bI.
14. Perpeccusi ¢ OMHapHO# 00BICHSIONIEH TIEpEMEHHOM.
15. Kpurepun kadecTBa NpUOIMKEHUS TaHHBIX MOJIETIHIO U UX UCIIOIB30BaHHE sl BEIOOpA MOAEIIH.
16. I'eTepOoCKeIaCTUYHOCT.
17. MynpTUKOJUIMHEAPHOCTD.
18. ABTOKOpPPETUPOBAHHOCTb.
19. MeTo b1 «60pBOBDY ¢ HAPYIIEHUSIMU MPEATIONI0KEeHUH TeopeMbl ['aycca-MapkoBa.
18.Mcnonp30BaHne OLIEHEHHOW MOJIENH JIJ1sl IPOTHO3UPOBAHHS.
19.CmMemenne u3-3a NpomnyIieHHON IEPEMEHHOM.
20.Monens MHOKECTBEHHOM JINHEHHOU perpeccuu.

21.O1ueHKa HAUMEHBIIUX KBAJPATOB.
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22.Ilpeamnoiiokenuss METO1a HAUMEHBIIMX KBAaJApPaTOB JII MOJEIM MHOXXECTBEHHOW JIMHEHHOU
perpeccun u Teopema I'aycca-Mapkosa.

23. IIposepka BeinosHeHU npeanooxenniit MHK.

24. HapyiieHus npeanoioxkeHui reopemsl ['aycca-MapkoBa,ux nociaeicTBUs U METOIbl «00phObI» C
HUMM.

25.Kpurepuu kauectBa mpuOIMKEHUS JAHHBIX MOJIEIbI0O MHOYKECTBEHHON JTMHEHHOM perpeccuu u
UX HUCIIOJIb30BaHME Ui BbIOOpA MOJEIIH.

26.ITpoBepka runoTes3 U JOBEPUTENIbHbIE HHTEPBAJIBI I OJHOTO KO3 duiineHTa.
27.I1lpoBepka COBMECTHBIX TUIIOTE3.

28.TecTrpoBaHNe OTpaHUYEHUS, BKIIIOUAIOLIET0 HECKOIbKO KOA((OULIMEHTOB MOJEIH.
29.TectupoBaHue crienrpuKanu Mo MHOXKECTBEHHON JIMHEHHON perpeccui.
30.O6m1as cTpaTerust MoJIeIMPOBaHUs (PYHKIUN HEJIMHEHHOW perpeccum.

31. Buabl HEMMHEMHOCTH.

32.11apHast HeMMHEITHASA pErpeCCHsl.

33.B3zanMojieficTBre MeXy HE3aBUCUMBIMU NIEPEMEHHBIMH.

34 BayTpeHHssa ¥ BHEITHSAS 000CHOBAaHHOCTH MCCIICIOBAHMSL.

35.CMelleHue n3-3a NponyleHHbIX IEPEMEHHBIX.

36. CmenieHue n3-3a omuO0K U3MEPEHHSI OOBSICHSIOMINX MEPEMEHHBIX.

37. OTcyTCcTBYIOIIME JaHHBIC, CMEIIIEHNE U3-32 0TOOpa HAOIIOCHUM.

38. HenpaBusibHas crienudukanus GyHKIHOHATBEHON (HOPMBI PETPECCHHU.

39.B3auMHO€ BJIMSIHUE TIEPEMEHHBIX.

40.CuctemMbl OTHOBPEMEHHBIX YPAaBHEHU.

41.CtpykTypHas u npuBeacHHas (HOPMBI.

42 .OK30TeHHbIE, SHAOICHHbIE, IPEAOIPEIEIICHHBIE IEPEMEHHBIE.

43 . neHTuGUIUPYEMOCTb OTJICJIbHBIX YPABHEHUN CTPYKTYPHOH (POPMBI.

43.0ueHuBaHue CUCTEMbI OJHOBPEMEHHBIX YPaBHEHUM.

44 BHYTpeHHSS U BHEIIHAS 000CHOBAaHHOCTh ITPH IPOTHO3MPOBAHUY 110 MOJIENIH PETPECCUM.
45 IlonsTHE O METOJE NHCTPYMEHTAIBHBIX IEPEMEHHBIX.

46.BpemeHHOM psa.

47.CroxacTU4eCKUi CITy4aiiHbIN ITpoLecc.

48.CraunoHapHbIE BpPEMEHHBIE PSI/IbIL.

49.ABTOKOpPpENAUOHHAS QYHKIIHS.

50.benslii nrym.

51.TIpoBepka Ha raycCOBCKHI O€JIbIi HIym.

52.MA(Qq). Onieparop 3amaznsiBanus. MA(1).
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53. UneHTuunupyeMocTh, yCIOBHE 00OpaTUMOCTH.

54.JIuHeliHbIE IPOLIECCHI.

55. Pasnoxxenue Bonbaa.

56.[TpuMepsI cTallMOHAPHBIX BPEMEHHBIX PSIOB B SKOHOMHUKE.

57.TIpouecc AR(p), ycitoBHE CTAIIMOHAPHOCTH.

58.[IpencraBneHue B BUAE CKOJIB3SIIETO CPEIHET0 OECKOHEYHOTO MOPSIIKA.

59.MA(q) — ycioBue OOpaTHMOCTH — TPEACTaBICHHE B BHIEC MpOIlEcCa aBTOPETPECCHU
OECKOHEYHOTO MOpsIIKA.

60. HeoOpatumsiii npouecc MA(1).

61.1Ipomecc aBTOperpeccuy, HAYMHAIOUIMKCS B ONPENEICHHBII MOMEHT BpPEMEHH, BBIXOJl Ha
CTaOUJIBbHBIA PEKUM.

62. Koppenorpamma mporecca AR(p).

63.YpaBuenus FOma-Yokepa.

64 Moaenmu ARMA, ycrnoBue cTallmoHapHOCTH, TIPoOIeMa 00IIUX MHOKHUTENEH.

65.Mogaenmu ARMA, yauTsiBaromme ce30HHOCTb.

IpuMepHbBIii CIMCOK BOMPOCOB IUISI MOJATOTOBKH K 3a4eTy ¢ onenkoii (Tembr 8-13)
l.Unentudukammsa cranmoHapuoir mozenu ARMA 1o  aBTOKOPpEISAIMOHOM ¥ YacCTHOU
aBTOKOPPENALUOHHON (QYHKIIMSIM.

2. Tabnuibl MOBEACHUS KOPPEIOTPaMM.

3.BeibopouHas KoppenorpaMmma.

4. DproAUYHOCTb.

5. Kpurtepuu [1si mpoBepKH paBEHCTBA HYIIIO aBTOKOPPEISAINI U YACTHBIX aBTOKOPPEIIALIUA.
6.IlpencraBnenne u mnpuMmenenue Q-tecroB boxkca-Ilupca u JlproHra-bokca mis rpynisl
BBIOOPOYHBIX aBTOKOPPEIIAIIHIA.

7.Metononorusa bokca-J[)KeHKHHCA.

8.0OuenuBanue crannoHapHoit mogenu AR(p).

9.0nenuBanue craipoHapHoit mogenu MA(Q).

10.0OnenuBanue crannoHapHoit ARMA(p,q).

11./]InarHocTHKa OLIEHEHHOW MOJIEIH.

12. BeiOop Mo1e1H, OCHOBaHHBIN Ha HH(GOPMAITMOHHBIX KPUTEPUSIX.

13.IIporHo3upoBaHue Ha OCHOBE MOI00paHHON MOJIEIH.

14. HecranunoHapHBbIE Ps/IBbL.

15.TIporecc, cTalMOHAPHBIN OTHOCUTENHHO JETEPMUHHUPOBAHHOTO TPEHA.
16.Croxactuueckuii Tpesa. TS u DS psnpl.

17.Mongeau ARIMA.
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18. Kpurtepuu quku-dOymiepa.

19.Pa3zButne n wumoctpauus tecra Juku-@ymnepa u pacmupenHoro tecra uku-Oymiepa Ha
HaJIMYue €AMHUYHOTO KOPHSL.

20. YyBCTBUTENBHOCTb K HAIMYUIO IETEPMUHUPOBAHHBIX PEIPECCOPOB.

21.F-cratuctuku.

22 KBaznpaTuuHbIi TpeH.

23.KpaTHble KOpHH.

24 MHoroBapuaHTHas MpoIeypa.

25.UccnenoBanue mpobiieM, BOZHUKAIOMIMX MPH TECTUPOBAHUM HA €JUHUYHBIM KOpEHb (KpUTHKA
Henbcona u ITnoccepa (NelsonandPlosser (1982)) TecToB Ha eAMHUYHBINA KOPEHB ).
26.VccnenoBanue HEKOTOPHIX TECTOB HA €IMHUYHBIN KOPEHb ITPU HAJIMYUU CTPYKTYPHOTO CJIBUTA.
27.1lonarne o Ttecrax Ileppona u 3uBoTa-ODHIprOca HA EIWHUYHBIM KOPEHb IPU HATUYUHU
CTPYKTYPHBIX CIBUTOB B JaHHBIX.

28.1loHsATHE O CE30HHBIX €AMHUYHBIX KOPHSIX.

29. lunamuueckue Moiesii. MoJienis BEKTOpHO# aBToperpeccuu (vVectorautoregressivemodel, VAR).
30.YcnoBue ctadbmibHocT VAR, HaxoaeHue CTAOMILHOTO COCTOSIHUS.

31.Otkpeitas VAR.

32.HaxosxneHue cTabuiIbHOM CBSI3M MEXKIY psinaMu, coctapisrommmu VAR,

33.ITox6op u onienuBanue VAR, THarHOCTHYECKUE TIPOTICTYPHI.

34.Wcnonp30BaHne MHOTOMEPHBIX MH()OPMAIIMOHHBIX KpuTepues: Akaunke, XeHHaHa-KynHHa) u
[IIBapra-baiieca.

35.Bp16op cnenudukanud MOJENH, ONTUMAIbHOW TIIyOMHBI 3ama3[blBaHUN, OCHOBAaHHOW Ha
MH(OPMALIMOHHBIX KPUTEPHSIX.

36.JIoxkHas (KaKylascs, MHUMas) perpecCHOHHAs CBSA3b MEXAY HECTAllMOHAPHBIMU BPEMEHHBIMU
pAIaMu.

37.KounTerpupoBaHHbie BpEMEHHBIE PSIJIbI, PAHT KOWHTETPAIUH.

38.B03MOKHbBIE TPUMEHEHUS K SKOHOMUYECKHM MOJEIISIM.

39.TectupoBaHue Ha HAINYNE KOUHTETPALIUH.

40.Teopema npexacrasnenus I'peitnmkepa.

41. Mopenp koppekuuu —ommbkamu  (ErrorCorrectionModel — ECM), wunTepmnperarms
koa¢ppunmentos ECM.

42.JIyxctynenyarass npouenypa Ouria-Ipelinmkepa mnocrpoenns ECM mno wumerommmcs
CTaTUCTUYECKUM JAHHBIM.

43. TectupoBaHKe Ha HATMYME KOUHTETPALUU MEX 1y HECKOJIBKUMH BPEMEHHBIMU PSAIAMHU.

44, OHpe,Z[eJ]eHI/IC paHra KOMHTETpalruu € UCII0JIb30BAHUCM ITPOLCAYPhI HoxaHceHa.
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45. BpIOOp MOJEH € UCTIOIb30BaHHEM HH(POPMALIMOHHBIX KPUTEPUEB.
46.PerpeccuoHHble MOJENHN JJ1s TAHEJBbHBIX JaHHBIX, COAJIaHCUPOBAHHBIE ITAHEIH.
47.Mopenb ¢ GUKCUPOBAHHBIMH P PEKTaMH.

48.Moenb co cirydaitHeiMu 3 dexramu.

49.BpiOOp Mexay MOJENbl0 ¢ (UKCUPOBAHHBIMH 3(deKkraMu u MOJENbI0 CO CIydailHBIMHU
s dexTamu.

50. Mopenu GuHapHOTO BBHIOOpA.

51.HegocTtaTku JIMHEHHON BEPOSITHOCTHON MOJIEIIH.

52. IIpoOut-mMo1eb.

53. JloruT-mMo€ens.

54. Mopenu MHOKECTBEHHOTO BBIOODA.

55.Mojienb ynopsiio4eHHOT0 MHOYKECTBEHHOTO BBIOOpA.

56.Moenu ¢ eH3ypupOBaHHOM 3aBUCUMON MTEPEMEHHOM.

IIpuMepHBbIe BapHAHTHI IK3aMEHALIMOHHBIX OMJIETOB

3K3AMEHAIIMOHHBIA BUJIET Ne 1
MO JUCHHUIJINHE «IKOHOMETPHUKA)
1. JIuHEHHOCTH perpeccuu 1Mo MePeMEHHBIM U ITapaMeTpaM.
2. HenpaBuibHas crienudukanus GyHKIHOHATBHON (POPMBI pErpecCu.
3. Uccnenoanue BrimouaeT 10 Mansix mpeanpustuii 00pabaThIBarOICH MPOMBIIIJICHHOCTH, T/Ie

y — notpebieHre MaTepualoB, ThIC., py0. 1 X - 00beM MPOU3BOJCTBA, ThIC., PYO.

Ne mpemnpusTas O06bem Mpou3BOACTBA, THIC., [lorpebienue MaTepraos,
pyo., X THIC., py0. Y
1 215 116
2 20,5 125
3 26,5 128
4 28 135
5 24 1445
6 215 147
7 22 151
8 25,5 182
9 27,5 170
10 29 155,5
Tpebyercs:

HOCTpOI/ITB JIMHEHOE YpaBHCHUC HapHOﬁ perpeccun y ot X. CI[CJ'IaTB BBIBOJ.

PaccunTats auHelHbIi K03 duienT napHoit koppensiuun CraenaTb BIBOL.

Cpennroro omnOKy annpokcumanuu. CrenaTth BbIBOJL.

C nomousio F- xpurtepus Ouriepa oLeHUTE CTATUCTUYECKYIO HAJIS)KHOCTD PE3YJIbTaTOB
PErPECCUOHHOTO MOJEINPOBAHMSL.

4.VImeroTcst JaHHble O MpHOBUTM KOMIaHWM 3a 16 kBapTanoB. BbuiM mosyueHsl clieayrolue
3HAUEHUE OLICHKU CE30HHOM KOMIIOHEHTHI C IOMOIIBIO MYJIBTUIIIMKATUBHON MOJIENH.

No kBaprana, i
I'og

| I " 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 - -
Tpebyercs:

OHpe[[eJII/ITI) CKOPPECKTHPOBAHHBIC CE30HHBIC KOMIIOHCHTHI C IOMOIIBIO MYJIBTHHJIHKaTI/IBHOﬁ
MO JCIN.

Crnenatb mporHo3 npuObLTH KOMITAHUH Ha TIEPBOE BTOPOE CIIEAYIOUIETO ro1a.
Vpasuenune tpenpa T =10,66 +1,26 -t . Cuenars BBIBOIL.

3K3AMEHAIIMOHHBIV BUJIET Ne 2
MO JUCHHUIINHE «IKOHOMETPHKA
1. Metoaonorust bokca-J[)xeHkuHca.
2. Moien MHOKECTBEHHOTO BBIOOpA.

3. UmeroTcs cneayromue JaHHbIe 3aBUCUMOCTH 00BheMa BBIMTYCKA MPOAYKIIUH (y)OT KOJIMYECTBA

pabounx (xl)n CTOMMOCTH OCHOBHBIX (DOH/I0B (ThIC. pyO.) (x2 )10 KPYITHBIX KOMITaHU.

y X1 X2 y? xi x5 YX1 VX2 X1X2
Cymma 65,7 88,9 35,1 5306,9 | 8180,9 | 1323,7 | 6039,2 | 2297,5 | 3061,4
TpeGyercs:

Omnpenenuth napHbie Ko3h uneHTs Koppesinuu. Crenarb BbIBOJ.

[TocTpouTh ypaBHEHHE MHOKECTBEHHON PErpeccur B CTaHIAPTU3MPOBAHHOM MaciiTade U B
ectecTBeHHOU (popme. Caenatb SKOHOMUUECKHIA BBIBO/I.

[IpoBecTu olLieHKY KauecTBa MOJIYYEHHON MOJIENU C MOMOIIBI0 MHOKECTBEHHOTO KO3 duiinenTa
KOppemsiuuu u qerepmuHanuu. Cuenarb BHIBOJ.

4.T1o necsatu tepputopusm paiiona 3a 200 X . M3BecTHBI 3HAUEHUS IBYX [IPU3HAKOB. Y paBHEHHE

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

Paiion Pacxonpl Ha TOKYTIKY CpennenneBHast 3apaboTHas
MIPOJIOBOJIECTBEHHBIX TOBAPOB,THIC., IUIaTa OTHOTO pabOTHHKA, pyO., X
pyo., y

Brnagumupckas o0 44 87
Koctpomckas o0 45 88
OpmoBckas o011 46 89
Psazanckas o6. 47 90
CMmornenckas o01. 48 91
TBepckas o0I1. 49 42
Bpstackas o6 61 101
WBanoBckas 00d1. 62 102
Tynbckas o0 127 103
SApocnaBckast 001 128 96

OHpeI[eJ'II/ITB HaJIMINE Ir€TCPOCKECTACTUIHOCTH ITPHU YPOBHE 3BHAYUMOCTH & = 0 ,05
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I kaJia oneHuBaHu4.

Kputepuu oneHuBaHus Ouenka

JleMOHCTpHpYeT 3HAaHHE MaTepuaylia B IOJHOM OOBeEMeE, S (OTIMYHO)
JIOTMYCCKH IIpaBHJIbHO HM3JIAara€t OTBCTHBI Ha BOIIPOCHI; 3HACT
AITOPUTMBI IJId MPOBCPKHU CTATUCTUYCCKUX THUIIOTE3, KPUTCPHUU
AICKBATHOCTU WU 3HAYUMOCTHU BbI6p3HHOI>i MOACIIM HJIM 3aKOHa,
000CHOBAET TPaHUIIBI TOYHOCTH IS ITAPAMETPOB PACIIPEIICIICHHUS,
HMECT HABBIK IIPAaBHUJIBHOI'O BI)I60pa N HCIIOJB30BaHUA METOIA0B
TCOPUU BepOﬂTHOCTGI\/JI 1 MaTEMAaTHIECKOM CTaTUCTUKU AJI pCIICHUSA
3a/1a4 B cepe SIKOHOMHUKH, PUHAHCOB U OM3HECA, MHTEPIPETALNH U
aHaJIN3a MMOJTYYEHHBIX Pe3yIbTaTOB.

JleMoHCTpUpyeT3HAaHUE MaTepuajga B MOJHOM OObeMe, HO 4 (xopor1Io)
HE3HAYUTEIILHO HapyIIaeT TOCIEI0BATEIPHOCTh M3JI0KEHUS, JTaeT
HCYBCPCHHBIC W HCEAOCTATOYHO TIIOJHBIC OTBETBI Ha BOIIPOCHI,
BJIaJ€C€T HaBbIKaMHU aHaJIM3a JAaHHBIX, HGO6XO)II/IMBIX I peHICHUS
IMOCTAaBJICHHBIX JKOHOMHWYCCKHUX 3aaad, YMECT MCIIOJIb30BaAHUA
MECTOAbI TCOPHUU BGpOﬂTHOCTeﬁ U MaTEMaTHYECKOU CTAaTUCTUKU JUTS
pelIeHns 3a1a4 B chepe SIKOHOMUKH.

JIeMOHCTPUPYET HEMOJHOE 3HAHHE MpeaMeTa, HO Marepuas | 3 (YIOBIETBOPUTEIHHO)
n3naraet parMeHTapHO U HETIOCIIeIOBATEIILHO, JOITyCKAeT OIIHOKA
B IPUMEHEHUU METOJa PEIlIeHus, 3a/1auy peliaeT YacTUYHO; UMEET
3aTpyJHEHHs] TNpU  BBIOOpE  aNrOpUTMOB Al MPOBEPKHU
CTaTHUCTUYECKUX THIOTE3, KPUTEPUEB aJI€KBAaTHOCTU M 3HAUUMOCTH
BBIOPAHHOM MOJICNIM WJIM 3aKOHA, METOJOB JIMHEWHOU anreOphl Jist
penieHus 3a1a4 B chepe SKOHOMUKH, (PHHAHCOB M OM3HECa; HE UMEET
HaBbIKa MHTEPIPETALIMU U aHAJIN3a MOJTYYEHHBIX PE3yJIbTaTOB.

He nemoHcTpupyeT YyCBOGHHE OCHOBHOTO COjAEp)KaHUs | 2 (HEeyAOBJIETBOPHUTEIBHO)
npenMera, OOHapy)KMBaeT HE3HaHUE OOJbIIeH YacTH y4yeOHOro
MaTtepuana, J0MycKaeT rpyoble OMIMOKH B ONPENeIeHUN TOHATUH U
IIpU PEIICHUU 3a]a4; HE JEMOHCTPUPYET 3HAHUE METOJ0B cOopa U
aHanu3za  uHQOpManMM; HE  yMEeeT  MPOBOJUTH  aHAIM3
podeccHOHABbHBIX 33/1a4.

6. MeToanuyeckne MaTePHUAJIbI 10 OCBOCHHIO U CL{UTIJIMHBI
MeTtoanueckue yKa3aHHs 110 BbITOJIHEHUI0O KOHTPOJIbHBIX padoT
JlaHHBI# BU pabOTHI IPOBEPSIET:
1) ycBOoeHHe 00yJarOIIMMHUCS TOTyIEHHBIX B X01¢ 00yYCHUs] YMEHUI 1 HAaBBIKOB,
2) CcrmocoOHOCTh BBIOPAaTh WHCTPYMEHTAJbHBIC CPEICTBA JUisi OOpaOOTKH [MaHHBIX B
COOTBETCTBUH C NOCTaBJIEHHOM 3a1a4eii;
3) yMeHHe MPOaHATU3UPOBATh PE3YAbTAThl PACUETOB U 000CHOBATH TOJIyYCHHBIC BHIBOJIBL.
[Ipumepno 3a 2-3 Hexenu OO0 TMPOBEAECHUS KOHTPOJBHOW paboThl oOydaromemycs
HE00X0AMMO TIOJIYYHUTh Y MpernoaBares madloH KOHTPOJbHONH paboThl MIIM IPUMEPHBIN TIepeueHb
NPAaKTUYECKUX 33JaHUN, BXOJSIIUX B KOHTPOJBbHYIO PabOTy, MW IMOCIE 3TOTO MPUCTYNHUTh K

IIOATOTOBKCE.
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[Tpu noaroToBKE K KOHTPOJIBHOM paboTe cremyer:

1) MOBTOPUTH TEOPETUUECKHI MAaTEPUAII IT0 TEMaM, BKJIFOUCHHBIM B KOHTPOJIBHYIO padoTy;

2) IPOCMOTPETh MaTepHaIbl IPAKTHYCCKUX 3aHATUN U JOMALIHUX 3a/IaHUH;

3) momnpoOoBaTh PEIINTh 3aJaHus U3 MA0IOHA KOHTPOJIBHOW PabOThl MM MPHUMEPHOIO
[IepEeyHs NPAKTUUECKUX 3a/1aHUM;

4) 3aKkpemuTh TIOJNyYCHHBIC yMEHHMS M HaBBIKM, pellas I[OXOXKHE 3aJaHus U3
PEKOMEHIOBaHHBIX MPEIOIaBaTeNIeM YUeOHUKOB U YI€OHO-METOAMYECKHIX TOCOOMIA.

Ecnu B mpouecce MNOArOTOBKM K KOHTPOJIBHOM pPabOTe€ BO3HUKIM 3aTPYAHEHUS WIIU
TpeOYIOTCS Kakue-IM00 YTOYHEHUS M PEKOMEHJAIUH, CIeAYeT OOpaTUThCA 3a TOMOIIBI0 K
IIPETIOIaBaTEIIO.

Metoanyeckue ykazaHHus 10 MOATOTOBKe K KOJVIOKBHYMY

KonnokBuym — 310 cobecenoBaHue npenoiaBaTeis U yyallerocs 1o 3apaHee ornpeieIeHHbIM
KOHTPOJIBHBIM BOIIPOCAM.

Oco0OeHHOCTh KOJJIOKBUYMa B TOM, YTO 3TO He MpocTo ¢GopMa KOHTPOJSA, a METOJ]
yrayOeHus, 3aKperIeHHs 3HAaHUH yJallluxcsl, Tak Kak B XoJie co0ece0BaHUs ITPenogaBaTesib HMeeT
BO3MOXHOCTb Pa3bsSICHUTH BOMIPOCHI, BOHUKAIOIIUE Y YYAIIETroCs B MPOIecce MOATOTOBKH.

DTOT BUJ IEATEILHOCTH Pa3BUBAET HABBIK OCYLIECTBIISATH COOp, aHATU3 U 00pabOTKY TaHHBIX,
HEO0OXOIMMBIX AJIsl peleHus NpodecCHOHAIbHBIX 3a/1a4.

Ha camocrosiTenbHyt0 TOATOTOBKY K KOJJIOKBUYMY OoOydaroiemMycs OTBOIUTCS 2-3 HeJelu.

[Ipu moAroTOBKE K KOJJIOKBUYMY CIIEAYET:

1) IpOCMOTPETh KOHCTIEKTHI JICKIUH U PAKTHYECKUX 3aHATUI K OTMETHTDh B HUX HMEIOIIUECS
OTBETHI Ha BOIIPOCHI KOJUIOKBUYMA.

2) eclnd KOHCIEKThI COJEpXKAaT HE BCE OTBEThl MM YacTh BOIIPOCOB BBIHECCHO
MIpernojaBaTesieM Ha CaMOCTOATEIbHOE PAaCCMOTPEHHE, HE0OX0IMMO H3YUHUTh COJIep:KaHne yueOHOU
JTUTEPATyphl, PEKOMEHIOBAaHHOU IIPETIOAaBaTEIIEM;

3) B cilyyae BO3HUKHOBEHUS KaKUX-JIMOO 3aTPYIHEHUI MPH MOTOTOBKE CIICAyeT 00pPaTUTHCS
3a MOMOIIBIO K MPENoJaBaTelNo.

MeToan4eckne peKOMEHAAlUH 110 IPOBEJICHUIO IK3aMeHa

ATTECTalMOHHBIE UCTIBITAHUSI IPOBOAATCS MIPETIOJaBaTENIEM, BELYLIUM JIEKLIMOHHBIE 3aHATUS
10 JaHHOW TUCLUIUINHE.

IIpu npoBeaeHNN TUCBMEHHOTO PK3aMEHA B Ay TUTOPUU MOXKET OJHOBPEMEHHO HAXOAUTHCS
9K3aMeHyeMasl TpyIa B [IOJIHOM COCTaBE.

DK3aMeHAIMOHHBIN OMJIEeT BHIOMpAeT caM SK3aMeHyeMbIH B CIy4aifHOM MOPSIJIKE.

DK3aMeHyeMble MOTYT I0JIb30BaThCs MPOTrpaMMOM y4eOHOW MMCIMIUIMHBI, a TaKXkKe C

paspClICHUs MPEIIOoAaBaTCIIA KAJIbKYIATOPpAMHU.
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[Ipu npoBeaeHUH 3K3aMEHa’K3aMEHYEMbIM IIPEJUIaraeTcsi OTBETUTh HAa JBA TEOPETHUUYECKUX
BOIPOCA U BBHIIOJIHHUTD JBA MPAKTUYECKUX 33/1aHUSI B COOTBETCTBHHU C MPONHACHHBIMUA TEMAMHU.

Bpemst HamucaHus 5SK3aMEHAIMOHHOW paboThl cocrtaBigeT 90 MuH. (IO JKEIAHUIO
9K3aMEHYEMOT'0 OTBET MOXKET OBbITh IOCPOUHBIM).

Nznoxenue matepuana BEACTCS B JIUCTE OTBETA, KOTOPHIM 3aTeM (10 OKOHYAHUU SK3aMEHa)
C/1aeTcsl Ha MPOBEPKY IK3AMEHATOPY.

IIpoBepka pabOT BBHIMOIHACTCS HK3aMEHATOPOM IIOCIE OKOHYAHHS AK3aMeHa M OLEHKH
BBICTABIISIIOTCSI B COOTBETCTBUU C KPUTEPHSIMU OLICHUBAHHSL.

B cnyyae BO3HUKHOBEHUS COMHEHUN OTHOCHUTENIBHO TJIyOMHBI 3HAHUM 3K3aMEHYEMOIO
9K3aMEHATOP MOJKET MpPUIJIACUTh €ro W 3a/JaTh JONOJHUTEIbHBbIE M YTOUHSIOIIME BOIPOCH B
npenenax yueOHOro MaTepuasa, BBIHECEHHOTO Ha 3K3aMeH.

OneHka pe3ynbTaTOB  MHCbMEHHOTO  aTTECTAlMOHHOTO  HWCHBITAaHUS  OOBSBISETCS
9K3aMEHYEMBIM B JIEHb €0 MPOBEICHUS.

CaMonoaroToBKa K NpakKTH4YeCKUM 3aHATUAM

[Ipu moAroToBKE K MPaKTUYECKOMY 3aHATHIO 00ydaroeMycst He0OX0MMO:

1) 03HAKOMHTBCSI C COOTBETCTBYIOIICH TEMO# MPOrpaMMbl TUCIUILINHEI,

2) OCMBICITHTh KPYyT' H3y4aeMbIX BOIIPOCOB U JIOTHKY UX PACCMOTPEHHUS,

3) THIaTeNbHO U3YYUTh JICKIIHOHHBIH MaTepHAI;

4) U3y4nuTh PEKOMEHIOBAHHYIO JIUTEPATYPy MO TAHHOW TeME,

5) 03HAKOMHUTBCS C BOIPOCAMH OYEPETHOTO MPAKTUYECKOTO 3aHATHS.

BaxkHpIM acmekToM caMOCTOSITEJIbHOM TOJTrOTOBKM CTYACHTOB sIBieTCsl paboTa cC
OnoOIMOTEYHBIM (POHIOM.

Ota paboTa mpenoaraeT pa3jiuyHble BApUaHThl HOBBIIICHUS TPO(PECCHOHATIBHOTO YPOBHS
CTYICHTOB B TOM UHCJIE:

a) MoJy4eHue KHUT B HAy4HOM aOOHEMEHTE;

0) u3ydeHue KHUT, ’KYpPHAJIOB, ra3eT B YUTATIHHOM 3aJI€;

B) BO3MOKHOCTh IMMOMCKA HEOOXOJMMOT0 MaTepHala MmocpeaCTBOM 3JIEKTPOHHOTO KaTajora;

I') TOJyuyeHHe HEoOXOJMMBIX CBEICHHUN 00 HMCTOYHMKAX HHPOPMALUU y COTPYAHUKOB

OUOIMOTEKH.
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7. Y4eOHasi 1uTepaTypa 1 pecypcbl HHPOPMAIHOHHO-Te1eKOMMYHUKAMOHHOM CceTH

"UnTepHer"

7.1. OcHOBHasl TUTEpaTypa

1. Crok, /1. Beenenue B sxonomerpuky / JI. Ctok, M. YOTCOH ; mep. ¢ aHrJL. ; MO Hay4d. pe/l.
M.IO. TypynueBoil. — Mocksa : Uznarensckuii nom «/leno» PAHXul'C, 2015. — 864 c. —
(Akamemuueckuit  yueOHmk). -  ISBN  978-5-7749-0865-3. -  Pexum  gocryma:
https://new.znanium.com/catalog/product/1043159

2. Hocko B.I1. Dxonomerpuka Kuwnra 1, Y.1,2: yueoruk. — M.: Jleno, 2011. — 672 c.

3. Kanroposuu I'.I'., Jlekunn: AHamm3 BpeMEHHBIX PsI0B, DKOHOMHUYECKHUH xypHan BIIID,

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

7.2. lonoTHUTELHAS TUTEPATYpPa

1. Komepon D.K. MukposkoHOMeTpHKa: MeToAbl U uX npuMeHeHus: Kuura 1 VYuebnoe
nocobue / Kamepon 3.K., Tpusenu I1.K., ep. ¢ anrn. nox Hayy. pea. Jememena b. - M.:1]J[ Jlemo
PAHXwuI'C, 2015. - 552 c.: 70x108 1/16. - (Axanemuuecknii yueOHuk) (Ilepermér) ISBN 978-5-
7749-0955-1 - Pexxum pocryna: https://new.znanium.com/catalog/product/982080

2. YunesaMm, ['pun DxoHomerpuueckuit ananu3. Ka.1 / I'pun Yunbswm ; mon penakuueit C. C.
CunensaukoBa, M. 10. TypyHnueso#i ; nepeBog A. B. Xonpipes [u np.]. — Mocksa : Jleno, 2016. —
760 c. — ISBN 978-5-7749-1157-8 (ku.1), 978-5-7749-0959-9. — Tekct : anekrpoHHbIH //
DNeKTpOHHO-OMOIHOTEeUHAS cucrema IPR BOOKS : [caiT]. — URL.:

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

3. YunesaMm, ['pun DxoHoMmerpuueckuit aHanu3. Ku.2 / I'pun Ywunbswm ; mon penakuueit C. C.
CunensuukoBa, M. 10. TypyHnuesoii ; nepeBoa A. B. Xonpipes [u np.]. — Mocksa : [Jleno, 2016. —
752 ¢. — ISBN 978-5-7749-1158-5 (ku.2), 978-5-7749-0959-9. — TekcT : sneKTpoHHbINH //
DNeKTPOHHO-OMOINOTeUHAs cucrema IPR BOOKS : [caiT]. — URL:

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

4. Paccen, JIpBuacon Teopus u meTobl SkoHOMeTprKHy / J[aBuacon Paccen, [Ixeiimc Mak-
Kunnon I'. ; mox penakuueii E. . AunpeeBoit. — Mocksa : Jleno, 2018. — 936 ¢. — ISBN 978-5-
7749-1205-6. — Texcr : anekTponHblit // DnekrponHo-0nbnoTeunas cuctema IPR BOOKS : [caidt].

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

7.3. HopmaTuBHBIe IPaBOBbIe JOKYMEHTHI H MHAsI IPaBoBasi HHGopMaLust

He npenycmorpeno.

7.4. NHuTepHeT-pecypchbl

1. www.cbr.ru — Lientpanbhsiii 6ank Poccun
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2. minfin.ru — MunucrepcTBo Gpunanco Poccun

3. www.gks.ru — 'ockomcrat Poccuun

4. www.rbc.ru — Madopmarmontoe areHTcTBo «PocousneckoncanTunry (Poccust)

5. www.worldbank.org — BcemupHblii 6aHK

6. www.imf.org — MexyHapoIHbIi BaIrOTHBIN QOH

7. https://www.hse.ru/info — 'ocynapcTBeHHBINH yHUBEPCUTET — BhICIast mikosia 3KOHOMUKH
(Poccus)

8. www.beafnd.org - bropo sxoHomMu4eckoro ananu3a (Poccust)

9. http://www.libertarium.ru/library - Bubaroreka MaTepraaoB 0 SKOHOMHUYECKOM TeMaTHKe

10. www.ecfor.ru PAH UHCTUTYT HAapOTHOXO35HICTBEHHOTO TIPOTHO3UPOBAHHSI.

7.5. NHblEe HCTOYHUKHU

1. Enuceea U.U. (pen.). DxoHomeTpuka: yueOHHK /s OakanaBpuaTa U MarucTpaTypbl. —
M.: FOpaiit, 2015. — 449 c. — Cepus: bakanaBp n Maructp. AKaieMHUYECKU Kypc.

2. AucroB A.B., MakcumoB A.I'. DkoHOMeTpuKa: mar 3a maroMm. — M.: I'Y BIID, 2006. —
179 c.

3. MenbaukoB P.M. Dxonomerpuka: yuedHoe mocooue. — M.: IIpocniekr, 2014. — 288 c.

4. ba6emko JI.O. OcHOBBI 3kOHOMeTpUYeckoro moaenuposanus. — M.: JIEHAH/I, 2016. —
432 c.

5. Maromok B.M., bamamoBa C.A., Jlazantok M.B. OcCHOBBI 3KOHOMETPHUYECKOTO
MOJIeNMpoBaHus ¢ ucnosibzoanueM EVIEWS: yue6noe mocodbue — M.: PYJIH, 2011. — 206 c.

6. Kpemep H.III. DxoHOMeTpHKa [DIEKTPOHHBIN pecypc]: y4eOHUK AJid CTYJIEHTOB BY30B/

Kpewmep H.II., ITyrko B.A.- M.: KOHUTU-AAHA, 2012 http://www.iprbookshop.ru/8594

7. Moyreptu K. BBenenue B skoHOMeTpHUKY: YueOHuk. 2-e uzna./ Ilep. ¢ aurn. — M.: UHOPA-
M, 2004. —432 c.

8. Bep6uk M. (2008). [TyreBoauTelb M0 COBpEeMEHHO# 3KoHOMeTpHKe. M., Hay4dHas kHura.

9. Marnyc 4. P., Kareuues II. K., Ilepecenkuii A. A. DxoHoMeTpuka. HauanbHblil Kypc:
YueOHuk. — 7-e mw3a., uctp. — M.: [leno, 2007. — 504 c.

10. OxoHoMeTpuKa : yueOHUK a7 OakanaBpuata u Maructpatypsl / M. U. Enuceesa [u ap.] ;
non peaakuueit M. Y. EnuceeBoil. — Mocksa : M3natensctBo HOpaiit, 2019. — 449 c. — (bakanasp
u Maructp. Akagemuueckuit kypc). — ISBN 978-5-534-00313-0. — Tekcr : anextponHslii // D9bC
IOpaiir [caiiT]. — URL: https://biblio-online.ru/bcode/431129

8. MaTepuaIbHO-TeXHHYecKasi 0a3a, HHPOPMAIMOHHbIE TEXHOJIOITHH, IPOrPaMMHOE
ob0ecrieyeHne 1 MH(PpOPMALHOHHBIE CIPABOYHbIE CHCTEMBbI

I[J'IH MIPOBCACHUA 3aHATHH 110 JUCLHUIUIMHE HCO6XOI[I/IMO MaTCpHUAJIbHO-TCXHUYCCKOC
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obecrieueHre Y4eOHBIX AyAUTOPHI (HArJISAHBIMH MaTepUalaMH, SKPaHOM, MYJIBTUMEIUNHBIM
npoekropoM ¢ HoyrOykamu (ITK) mnms mpeseHranmum ydeOHOrO Marepualia, BBIXOJIOM B CETh
Wutepuer, mnporpamMubiME Tpoaykramu Microsoft Office (Excel, Word, PowerPoint)) B
3aBUCMMOCTH OT THUIA 3aHSATHUH: CEMHUHAPCKOTO U JIGKIIMOHHOTO THIIOB, TPYNIOBBIX U
WHJIMBUAYAIbHBIX KOHCYJIbTALUM, TEKYIIEr0 KOHTPOJISI U MPOMEKYTOYHON aTTECTalIUU.

it caMoCTOSITeNIbHOM PaboThl 00yJaromUMCcsT HEOOXOAMM JOCTYI B YHTAIBHBIC 3aJIbl
OMONMMOTEKH W/WJIM TIOMEIICHHE, OCHAIICHHOE KOMITBIOTCPHOW TEXHUKOH C BO3MOXKHOCTBIO
MOJKITIOueHUs1 K cetu «MHTepHeT», JOCTYn B 3JIEKTPOHHYIO HMH()OPMAIIMOHHO-00pa30BaTEIbHYIO
cpeny opranuzamuu u ObC.

Ba3bl 1aHHBIX, HHPOPMAIMOHHO-CIIPABOYHbIE U MIOMCKOBbIE CHCTEMbI

1. www.biblio-online.ru —Onextponno-oubmuoTeunas cucrema [IbC] IOpaiit;

2. http://www.iprbookshop.ru — Dnexrponno-o6ubnmoreunas cucrema [IBC] «Iprbooks»

3. https://e.lanbook.com - DnexTporHO-O0nbMMOTEeYHAs cucteMa [DBC] «Jlauby.

4. https://new.znanium.com DaekTporHO-0nOIHOTeuHas cucteMa [DBC] «Znanium.comy.

5. _https://www.ibooks.ru - Dnexkrponno-6ubimoreunas cucrema «[ BOOKS.RUy.

6. https://grebennikon.ru - DrekTpoHHas oubmioreka  M31aTenbCcKoro oMa
«I'peOEHHUKOBY.
7. https://eivis.ru/basic/details — «East View» IloiHbIE TEKCTBI POCCHHCKHUX HAYYHBIX U

MPaKTUYECKUX JKYPHAJIOB, a TaK e razer IeHTpaibHOM npeccel Poccum.

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

9. https://www.jstor.org - Jstor. IToHbIC TEKCTHI HAYYHBIX KYPHAIOB M KHUT 3apYOEIKHBIX

n3a1aTciIbCTB.

10. https://link.springer.com - ITOJIHOTEKCTOBBIE MOJUTEMATAUECKHE 0a3bl AKATEMUUYECKAX

JKYPHAJIOB U KHUT' U3AATCIILCTBA Springer.

11. https://academic.oup.com/journals?login=true - JIocTym kK HOBBIM BBIITYCKaM U apXUBY

xypHanoB UznatensctBa Okcdopackoro ynuepcuteta Oxford Academic;

12. https://journals.sagepub.com -  TlomHoTekcroBas ~ 0a3a  HAydHBIX  KYPHAJIOB

AKaJICMHUYCCKOTI'O U3JaTCJIbCTBA Sage.

13. https://www.elibrary.imf.org - IMF eLibrary Kauru nsgarensctBa MexyHapOIHOTO

BaJIFOTHOI'O (bOHI[a, a TaAK)KC MAKPO3IKOHOMHYCCKUC U (1)I/IHaHCOBLIC JaHHBIC.

14. https://www.journals.uchicago.edu - Chicago Journals. JIocTym kK HOBBIM BBIIIyCKaM U

APXHUBY KYpPpHAJIOB H3znarenbcTBa YUKarckoro YHUBCPCUTCTA.

15. https://www.cambridge.org/core/ Cambridge Core. ITonHoTekcTOBast 6a3a Hay4HBIX

cTaTeil ¥ KHUT BEIYIIEero MUPOBOTO akajieMuieckoro usaarenbcrsa Cambridge University Press.

16. https://www.sciencedirect.com - SCIENCE DIRECT. IlonHble TEKCTBI XYpHAJIOB W
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cnpaBounukoB Handbooks usnarenscrsa Elsevier

17. https://onlinelibrary.wiley.com - WILEY. Ha miardpopme Wiley AOCTYIHBI BBIITYCKH

1500 akamemuuecKux KypHaIOB pa3HbIX npoduieii, n3nanusix Wiley Periodicals B 2015-2019.

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

Dictionary of Economics. CroBapb, SHIMKIONEHs, SKEKBAPTAILHO OOHOBIISIEMBII CIIPABOYHUK T10
IKOHOMHKE.

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

publishing - EBSCO Publishing. EBSCO. U3nanus no skoHOMHKE, OM3HECY, MEHEIKMEHTY,
COIIMOJIOTHH, TIOJIMTOJIOTHH, HHPOPMATHKE U JIp.

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

nauchnykh-zhurnalov - NEICON. ApxuB Hay4HBIX )KYPHAJIOB» COCTOMT M3 CTaTEeH, BHIIICIIINX B
KypHanax u3garensct: Annual Reviews, Cambridge University Press, Oxford University Press,

Sage Publications, Taylor & Francis.

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

PedeparuBHas 6a3a, aBistomascs ykasaTeleM HayqYHOTO [IUTHPOBAHUS

22. https://cbonds.ru/?show_main - MadopmarimoHHO-aHATUTHYSCKHH MOPTaa (PHUHAHCOBBIX

JTaHHBIX HH(popManmoHHoro areHrcTBa Cbonds.

23. https://ar.oversea.cnki.net - basa gaHHBIX MOJHOTEKCTOBBIX aHTJIOSI3BIYHBIX PECYPCOB TI0

BCEM aKaICMUYCCKUM AUCHUIIIIMHAM, OHY6J'II/IKOB3HHI)IX B Kurae.

24. https://spark-interfax.ru Cucrema mpodeccHOHAILHOTO aHaaM3a PHIHKOB M KOMITAHHI

«CITAPK»

25. https://megapro.ranepa.ru/MegaPro/\Web - siekTpoHHBIN KaTalor HaydHOM
ouobaunorexu PAHXul'C;
26. CnpaBouHo-nipaBoBas cuctema «Koncynprantllmrocy.

27. DNeKTPOHHBIN Mepuoandeckuii cpaBoYHuK «I[ apaHT».
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