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1. Hepeqenb IMJIAHUPYEMBIX Pe3yJabTaToOB Oﬁy‘leHI/IH o AMCHUIIJINHE, COOTHECCCHHBIX C

IUIAHUPYEMBIMH Pe3YJIbTATAMH OCBOEHHUS MPOrPaAMMbI

1.1. Jucrmummmaa b1.0.10 «OkoHOMETpHKa» 0OECIeUMBACT OBJIAJCHHUE CIICTYIOIMUMHU

KOMIIETEHIUSIMU
Kox
Kon
HaumenoBanue JTamna HauMenoBaHue dTana ocBOCHUSA
KOMIIEeTEeHIH
" KOMIIeTEeHIINH OCBOECHUA KOMIIETEeHIINH
KOMIEeTEeHIMH
CrocoOHOCTh
CrniocobHOCTB OPUMEHSTh
TPUMEHATH AHCT €HTBhl DKOHOMETPHUKHA B
OIIK OC-4 | sxoHOMETpUYECKUE OIIK OC-4.1, Heﬂﬂin Gopa. o6 a6OI;KI/I "
METOABl JUISl  PEIICHUS OIIK OC-4.2 pa, P
aHaJIN3a CTATUCTUYECKUX TAHHBIX
MPUKJIAHBIX 33]1a4.

1.2. Vcnionp30oBaHue TPYAOBBIX (YHKIUN 00S3aTENBbHO TOJIBKO ISl IPO(ECCHOHAIBHBIX U

JOITIOJIHUTCIIbHBIX HpO(l)eCCI/IOHaJII)HI)IX KOMHGTGHHHﬁ.

2. O0bem 1 MecTO JUCHUILINHBI B cTpykType OII BO

O0BeM THCHUILTHHBI

Huctmmumaa b1.0.10 «Dxonomerpuka» cocraBisier 10 3aderHpix emunmim, T.6. 360
aKaJIeMUYECKHUX YacOB.

Ha xoHTakTHYI0 paboTy ¢ mpemnojaBareneM BbienaeHo 132 vaca, u3 Hux 64vaca jekuuii u
64 daca mNpakTUYECKHUX 3aHATHHA, 4 Yaca BBIJENIEHO HA KOHCYJIBTAIMIO IO IMPOMEXYTOUHOM
aTTeCTalliy; Ha CAMOCTOSTEIBHYIO paboTy 00yJarommxcs BeiIeeHo 156 vacoB st ouHOH ¢/0.

Ha koHTakTHYIO paboTy ¢ MpernoaBaTesieM BbIAeIeHO 32 9acoB, U3 HUX 14 4acoB JICKIHH U
14 yacoB mpakTHUECKUX 3aHATHH, 4 dYaca BBIJIEICHO HA KOHCYJIbTALMIO MO INPOMEXKYTOUHOMH

aTTeCTalllu{; Ha CaMOCTOATENbHYIO paboTy oOydaromuxcs BelesneHo 310 yacoB ast 3a04HOi (/0.

Mecto nucuuniiuHbl B cTpykrype OII BO
Hucuumumza b1.0.10  «DxoHoMeTpuka» u3yuyaercs Ha 3 Kypce, B 5 u 6 cemecTpax s
CTYAEHTOB 04HOM (b/0; Ha 3 u 4 Kypce, B 6 1 7 cemecTpax sl CTyJCHTOB 3a04HOHU (/0
Hucuummza b1.0.10 «DxoHOMeTprKa» peann3yeTcs nocie uzydeHus nucuuiiui b1.0.05
«Teopus BepostHOCTEN»; B1.0.06 «MaTemaTrnyeckasi CTATUCTHKAY.
N3ydyeHne qUCIMILINHBI 3aKaHUYUBAETCS SK3aMEHOM B KaX10M U3 CEMECTPOB.
3. Conep:kaHue ¥ CTPYKTYpPa JIMCIUILTHHBI

Ounasn hopma odyuenusn



Ne i/

HaumeHoBaHue TeM
(pa3zaeJioB)

O0beM TUCUMILUIMHBI, aK. Yac./ Jyac.

KonTakTHas pa6ora
odyvyaruuxcs ¢

Bcero npemnogaBartejieM

10 BH/IaM Y4eOHbIX 3aHATHI
J JIP 3 | KCP

CP

®opma
TeKyl1ero
KOHTPOJISI
ycneBaeMocTu®,
NPOMeKYTOYHOM
arrecranuu™>

Tema 1.

OKOHOMETPHKA U €€ CBS3b C
SKOHOMUYECKOHN TEOPHUEH.
MeTtononorus
9KOHOMETPHYECKOTO
uccienoanus. Tumnel
SKOHOMUYECKHUX JTAHHBIX

Kon

Tema 2.

Mojens napHo TMHEHHON
perpeccun. Meton
HaUMEHBIIIUX KBAJIPaTOB.
Teopema ['aycca-MapkoBa

20 4 4

12

K,Kon

Tema 3.

IIpoBepka runores B
MOJEINY MapHOU JTUHEHHON
perpeccun. Beidbop
“Hamnydiein” MOAEIH.
Hapymenne npeanockuiok
Teopemsl ['aycca-Mapkosa.
Perpeccus 6e3 cBoOoaHOTO
YJIeHa

26 6 6

14

K,Kon

Tema 4.

Mopens MHOKECTBEHHOU
JIMHEHHOM perpeccuu.
MHK. Teopema I'aycca-
Mapkoga. [IpoBepka
BBIIIOJIHCHUA CTaHILapTHI)IX
MPEIoNI0KEHNH 00
OIIMOKAX B TUHECHHOU
MOJICIH HAOIIOCHUHA

20 4 4

12

K,Kon

Tewma 5.

IIpoBepka runores u
CTaTHCTUYECKHE BBIBO/IBI B
MOJIETIN MHOKECTBEHHON
JIMHEHHOU perpeccuu

14 2 2

10

K,Kon

Tewma 6.

Henuneiinnie
PETPECCHOHHBIE MOJCIIH

20 4 4

12

K,Kon

Tema 7.

Or1enka ucciaeI0BaHuH,
OCHOBaHHBIX Ha
MHO>KECTBEHHOW PErpeccuu

20 4 4

12

K,Kon

Tema 8.

CranuoHapHbIe BpeMEHHEIE
psael, Monenrn ARMA

34 10 10

14

K,Kon

Tema 9.

Hecranuonapusie
BPEMEHHBIE PSIbL.
Wnentudukanus
CTalMOHAPHBIX U
HECTAIIMOHAPHBIX PSIOB B
pamkax mozaeneit ARIMA

30 8 8

14

K,Kon

Tema 10.

Perpeccuonnslit ananus
JUISL CTAllMOHAPHBIX
BPEMEHHBIX PALOB.

JvHamuyeckue moaenu

26 6 6

14

K,Kon




O0beM TMCHUILVINHBI, K. Yac./ yac. ®opma
KonTakTHas padota TeKyLlero
Ne i/ HaumeHnoBaHue TeM o0y4yaromuxcs ¢ KOHTPOJIsI
(pa3zaeJioB) Bcero npenogasartesjieM CP | ycneBaemocTu®,
10 BUJaM Y4eOHBIX 3aHATHIA NPOMeKYTOYHOM
J JIP 13 | KCP arrecranuu™>
Perpeccuonnsiii ananus
HECTaIlMOHAPHBIX K Kon
Tema 11. BPEMEHHBIX PSI/IOB. 26 6 6 14
KowunTterparus u Mmoaenu
KOPPEKIXHU OMIMOKaMHu
Tema 12. MopeimH MaHeIBHEIX 20 4 4 12 Kon
JAHHBIX
Tema 13. Monenun ¢ E)l“p&HPI‘ICHHOfI 20 4 4 12 K,Kon
3aBUCHMOI EpEMEHHON
KoncynpTanny Ha NpoMexyTOUHYIO 4
aTTeCTalUIo
ITpoMeKyTOYHAS ATTECTAITHS 72 72 k3 (2)
Bcero: 360 64 64 72 156
3aounan ¢hopma odyuenun
O0beM AMCHUILIMHBI, aK. Yac./ yac. ®opma
KonTakTHas padoTa TeKyLIero
Ne n/n HaumenoBanme Tem o0yJaromumxcs ¢ KOHTPOJISI
(pa3zaeJioB) Bcero npenogaBartejieM CP | ycuneBaemocTu®,
10 BUAAM YUeOHBIX 3aHATHI NMPOMEKYTOYHOI
J JIP 3 | KCP arrecTamuu™™
DOKOHOMETPHKA U €€ CBS3b C
SKOHOMHYECKOU TEOpHUEH.
Tema 1. MeTtomonorus 26 5 ) 24 Kon
9KOHOMETPHUYECKOTO
uccnenoBanus. TUIbL
HSKOHOMHYECKHX JaHHBIX
Mojens napHoil IMHENHON
Tema 2. perpeccun. Meton 26 - 2 24 K,Kon
HaMEHBIINX KBaJPaTOB.
Teopema ['aycca-MapkoBa
IIpoBepka rumnores B
MOJIENU NIapHOM JIMHENHOMN
perpeccun. Beidop
Tema 3. “HaMTy4IIeH” MOJICIIH. 2 i 2 24 K,Kon
Hapyenne npennocsuiok
Teopemsl ['aycca-Mapkosa.
Perpeccus 6e3 cBobogHOTO
YJIeHa
Mopens MHOXKECTBEHHOM
JMHENHOU perpeccuu.
MHK. Teopema I'aycca-
Tema 4. Maproa. TTposepia 26 - 2 24 K,Kon
BBITIOJTHEHNS CTaHIAPTHBIX
MPEIONIOKEHUH 00
OmuOKax B TMHEHHOU
MOJIEJIH HaOJII0JeHHUH




O0beM IMCHUILVINHBI, aK. Yac./ yac. ®opma
KonTakTHas padoTa TeKyl1ero
Ne i/ HaumeHoBanue TemM o0yyalomuxcs ¢ KOHTPOJISI
(pa3zaeJioB) Bcero npenogasartesjieM CP | ycneBaemocTu®,
10 BUJaM Y4eOHBIX 3aHATHIA NPOMeKYTOYHOM
J JIP 13 | KCP arrecranuu™>
IIpoBepka rumnotes u
Tema 5. | CTaTHCTHUECKHE BI)IBOI[I)IUB 26 ) 2 24 K,Kon
MOJI€H MHOKECTBEHHON
JIMHEWHOW perpeccuu
Tewma 6. Hemreiiisie 26 . 2 - K,Kon
perpeccOHHBIE MOJIENN
O1ieHKa UcclieI0BaHMH,
Tema 7. OCHOBaHHBIX Ha 26 2 - 24 K.Kon
MHOKECTBEHHON perpeccuu
CranuoHapHble BpeMEHHbBIE 24
Tema 8. pstbt, Mozenn ARMA 26 2 - K,Kon
Hecraunonapusie
BPEMEHHBIE PSIBL.
Tema 9. Wnentudukanys 2 2 ) 24 K,Kon
CTaIlOHAPHBIX 1
HECTAIIMOHAPHBIX PSOB B
pamkax moneneir ARIMA
PerpeccuonHbI aHanu3
Tema 10, | /WM CTAIIOHAPHEIX 26 . 2 24 K Kox
BPEMEHHBIX PSI/IOB.
JnHaMu4eckue Mo
PerpeccuonHbI aHamu3
HEeCTaIlMOHAPHBIX 24 K.Kon
Tema 11. BPEMEHHBIX PSI/IOB. 26 2 -
KounTterpauus n moaenu
KOPPEKIINHU OMHOKaMHU
Tema 12. Mopnenu naHenbHbIX 2 i 2 24 Kon
JIAHHBIX
Tema 13. Monenu ¢ E)I‘paHI/I‘IGHHOj/'I 26 5 2 22 K,Kon
3aBHCHMOI TIEpEMEHHOMN
KoHncynpTanuu Ha MpOMEXyTOUHYIO 4
aTTeCTaINI0
IIpoMexyTouHas arTecTanus 18 18 k3 (2)
Bcero: 310 14 14 18 310

* — hopmbl mekywe2o KOoHmpoJis ycnesaemocmu. konmpoavnas paboma (K), xonnoxeuym (Kon).
** - dhopmol npomesicymounou ammecmayuu: sx3amer (IK3).

Conep:xaHue TMCHUILIHHBI
Tema 1. JDxoHOMeTpHKa M ee CBfA3b € JKOHOMHYECKOH Teopue. Metogomnorus
IKOHOMETPHYECKOI0 HccaeA0BaAHUA. THIIBI JKOHOMHYECKHX JAHHBIX.
DKOHOMETpPUKA U €€ CBSI3b C PKOHOMHUYECKOW Teopueil. Ha kakue BOMPOCHI MO3BOJSIOT
OTBETUTH YKOHOMETpUYECKHE METO/Ibl. MoJienu CBSA3M M MOJIETH HaOJI0IEeHUI; SKOHOMETpruYecKas

MOACIIb, noz(o6paHHa${ Mozeab. TUnel JaHHBIX U Mojelieil. ICTOUHHUKH CTaTUCTHYECKUX JaHHBIX.



Tema 2. Moaeab mapHoil JuHeiiHo#W perpeccuu. MeTox HaMMeEHbIIMX KBaJpaToB.
Teopema I'aycca-Mapkosa.

Teopernueckass u BbBIOOpOYHAs perpeccus. MHTeprperanus CiIydyailHOrO — 4JieHa.
JIuHEeHHOCTh perpeccuu Mo MepeMeHHbIM U MmapaMerpaM. Meto HaumeHbmux kBajapatoB (MHK).
Crorictrea MHK omnenoxk mnapamerpoB monenu. ['eomerpuss MHK. Ilpeanonosxkenuss metona
HAaUMEHBIINX KBaJpaToB U TeopeMa ['aycca-MapkoBa. Beibopounoe pacnpenenenne MHK onenku.

Tema 3. IlpoBepka rumore3 B MOJeJM NapHOW JMHeHHOH perpeccun. Bpidop
“Hanayuinein” moaeaun. Hapymenune npeanocoliiok Teopemsbl I'aycca-Mapkosa. Perpeccus 0e3
CBOOOIHOI0 YJICHA.

[IpoBepka CTaTUCTHUYECKUX THUIMOTE3 O KO3(duIMEeHTax perpeccur W IOBEPUTEIbHBIC
UHTEpBaJIbl. J[ByCTOPOHHHME M OJHOCTOPOHHME THUNOTE3bl. Perpeccust ¢ OGuHapHON 0OBsACHSIOIMIECH
nepeMeHHoil. Kpurepun kadectBa NpUOIMKEHHsS JAaHHBIX MOJENBI0O U UX HCIOJIb30BAHUE IS
BbIOOpa Mojienu. Hapymenus npeanonosxxenuit reopemsl ['aycca-MapkoBa (reTepocKkeacTUYHOCTb,
ABTOKOPPEIMPOBAHHOCTh) M WX TOCIEACTBHA. MeToasl  «OOphOB» €  HApPYHICHUSIMHU
IIPEANONIOKEHN TeopeMbl l'aycca-MapkoBa. Mcnonb30BaHME  OLIGHEHHOW  MOJENM Ui
MIPOTHO3UPOBAHUA.

Tema 4. Moageabr MHokecTBeHHOW JmHeiiHoM perpeccun. MHK. Teopema I'aycca-
MapkoBa. [IpoBepka BbINOJHEHUS] CTAHAAPTHBIX NMPEANOJI0KeHNH 00 omudKax B JUHEHHOH
Moje/ U HAOI0AeHU .

CwmelieHne H3-3a MPOMYUIEHHOM nepeMeHHOW. Mozenb MHOKECTBEHHOW JIMHEHHOMN
perpeccun. OLeHKa HauMEHbIIMX KBaapaToB. IIpenrnosokeHus MeTona HaMMEHBIIMX KBaJIpaToB
JUIL MOJENM MHOXECTBEHHOM JIMHEWHOW perpeccun u Teopema ['aycca-Mapkosa IIposepka
BbINONHEeHUsT npeanoyioxkennii MHK. Hapymenust npennonoxenuin teopemsl ['aycca-Mapkosa
(reTepocKeqacTUYHOCTb, MYJIbTUKOJJIMHEAPHOCTh, aBTOKOPPEIUPOBAHHOCTD), WX MOCIEACTBHUS U
MeToAbI «0opbrObI» ¢ HUMH. Kputepuu kadectBa NpUOIMKEHNS TAaHHBIX MOJIENIbI0O MHOKECTBEHHON
JMHEHHON perpeccuu U UX UCIOIb30BaHUE /711 BBIOOpA MOJIENH.

Tema 5. IIpoBepka rumore3s M CTaTHCTHYECKHE BHIBOAbI B MOJEJIH MHOKECTBEHHOMH
JINHENHOH perpeccuu.

ITpoBepka rumnoTe3 U AOBEpUTENIbHBIE MHTEPBabl A ofHOro kodgpduimenrta. [Iposepka
COBMECTHBIX THIOTE3. TeCTHpOBAaHUE OTPaHUYEHHs, BKJIIOYAIOIIETO0 HECKOJIbKO K03()PHUIMEHTOB
Mojienu. TecTupoBaHue crienupUKaU MOJEIN MHOKECTBEHHOW JTMHEHHOM perpeccu.

Tema 6. HetuHeliHbIe perpecCHOHHbIE MOJIC/IH.

OOmast  crparerusst MoOJENUpOBaHUS  (YHKIMM  HEIMHEHHOM  perpeccuu.  Bunel
HenuHeitHocTu. [lapHast HenwHeWHass perpeccusi. BzauMonencTBue MeEXAy HE3aBUCHUMBIMU

NEPEMCHHBIMHU.



Tema 7. OueHka nccjie10BaHUi, 0CHOBAHHBIX HA MHOKECTBEHHOI perpeccum.

BHyTpeHHSS 1 BHEIIHSS 000CHOBAHHOCTH HMccienoBaHus. CMeleHne n3-3a MpomyIIeHHbIX
NEPEMEHHBIX, CMEIICHNE M3-3a OINOOK M3MEPEHUsI OOBSICHSIOUINX MEPEMEHHBIX, OTCYTCTBYIOIINE
JTaHHbIE, CMEIlleHue u3-3a 0T0opa HalIroAEeHUH, HelnpaBuwiIbHas crneuudukanus QyHKIMOHAIBHON
dopmbl perpeccun. B3anmHoe BiusiHME NepeMeHHBIX. CHCTEMBbl OJHOBPEMEHHBIX YpaBHEHUH.
CrpyktypHass W mpuBelneHHas (OpMBL. DK30T€HHBIC, JSHAOTEHHBIE, MPEIOIpeacIICHHbIC
nepeMeHHble. MneHTHPUIUPYEeMOCTh OTIENbHBIX YpaBHEHUH CTPYKTYpHOU (opmbl. OneHuBaHue
CHUCTEMBbl OJHOBPEMEHHBIX ypaBHEHMH. BHyTpeHHss1 u BHeWHss OOOCHOBAaHHOCTb IIpU
IIPOrHO3UPOBAHUM 110 MOJENN perpeccun. l1IoHAaTHE 0 METOIE HHCTPYMEHTAIBHBIX IIEPEMEHHBIX.

Tema 8. Ctanimonapnsie BpemeHnHblie psiabl, Mogeau ARMA.

Bpewmennoii psa. Croxactuueckuil ciydaiiHbiii npouecc. CTaliOHapHbIE BPEMEHHBIE PSIbL.
ABTokoppensuronHas ¢pynkuus. bensiii mrym. IIpoBepka Ha rayccoBckuii Oenblil mrym.

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

Wnentuguuupyemocts, ycioBue oOpaTtumocTu. JluHeitHple mnpornecchl. Pasnoxenue
Bonabaa. ITpuMeps! cTalimoOHapHBIX BPEMEHHBIX PSIIOB B 9KOHOMUKE.

IMpouecc AR(P), ycioBue cTaipoHapHocTH. [IpeacraBieHne B BUAE CKOJIB3SIIIETO CPETHETO
0OECKOHEUHOT0 MOopsAKa.

MA(Q) — ycioBue 0OpaTHMOCTH — MpPEICTABICHHE B BHJC MpoOIecca aBTOPETPECCHU
6eckoneuynoro nopsaka. Heodpatumsiii npouecc MA(1). Ilponece aBroperpeccrun, HaUMHAOIUNCS
B OINpE/ETICHHbII MOMEHT BPEMEHHM, BbIXOJ Ha cTaOmibHbIM pexxuM. Koppenorpamma mpouecca
AR(p). Ypasuenus HOma-Yokepa. Momenun ARMA, ycioBue CTallMOHAPHOCTH, MPoOieMa 00IInX
MHOxuTene. Mogenun ARMA, yauTeIBaroyue ce30HHOCTb.

Wnentudukanus cranpoHapHoit monenu ARMA 1o aBTOKOppENnsSLMOHOW W YacTHOM
aBTOKOPpENAUMOHHOW  (yHKIMsM. TaOnuubel  moBeneHUs  Koppenorpamm.  Breibopounas
KoppenorpaMma. OproaudHocTb. Kpurepuu A MpoOBEpKH PAaBEHCTBA HYJIIO aBTOKOPPEISALUN U
yacTHBIX aBTOKoppensauui. IlpencraBnenue um npumenenue Q-tectoB bokca-Ilupca u Jlptonra-
boxkca aiis rpynmnbsl BBIOOPOYHBIX aBTOKOPPEISIINAMI.

Mertononoruss  bokca-J[xenkunca.  OueHuBaHue  cranuoHapHoi — mozenn  AR(p).
OnenuBanue cranuoHapHoi wMoxenn MA(q). OuenuBanme cranumonapHoit ARMA(p,q).
Jnarnoctuka onieHeHHOW Mozenu. Beibop Mozenu, ocHOBaHHBIN Ha HH()OPMALIMOHHBIX KPUTEPUSIX.
[Tporno3upoBaHue Ha OCHOBE M01I00paHHON MOJIETH.

Tema 9. Hecramuonapublie BpeMeHHble psiabl. neHTH(HMKANUs CTANMOHAPHBIX W
HeCTALMOHAPHBIX PSAA0B B paMkax moaeiaeiit ARIMA.

Hecranmonapueie psiawl. [Iponecc, cTallMOHApHBIA OTHOCUTEIBHO AETEPMUHHPOBAHHOTO

tpeHaa. Croxactuueckuit TpeHa. TS u DS psasl. Monenu ARIMA.



Kputepun JIuxu-®Oymnepa. Pazsutne wu  wwmoctparus Tecta Juku-Oymnepa u
pacmpeHHoro tecra Jluxku-dymiepa Ha HaJIM4Me €IMHUYHOIO KOpPHA. UyBCTBUTEIBHOCTH K
HAJIMYMIO JIETEPMUHUPOBAHHBIX perpeccopoB. F-cratuctuku. KBangpatwunenii tpena. Kpartneie
KopHHU. MHOTOBapuaHTHasl poleypa.

Hpyrue xputepun. [lonstue o tecre @umumnca-Ileppona. [lonsarue o Tecre Kwiatkowski,
Phillips, SchmidtandShin (KPSS, 1992) na cTtanuoHapHOCTb.

[Monsitue o Tecte DF-GLS, pazpaborannoro B Elliott, Rothenberg, andStock (1996).

HccnenoBanne mnpoGieM, BO3HHUKAIOUIMX MpPU TECTUPOBAHUM Ha EAMHUYHBIA KOpPEHb
(xputuka Henbcona m Ilmoccepa (NelsonandPlosser (1982)) TectoB Ha €IMHWYHBIA KOPEHB).
HccnenoBanre HEKOTOPHIX TECTOB HA €AMHUYHBIM KOPEHb NMPH HAJUYUU CTPYKTYPHOTO CIBUTA.
[TousstTue o Ttectax Ileppona u 3uBoTa-ODHApIOCA HAa €IMHUYHBIH KOpPEHb INpPU HAJIUMYUU
CTPYKTYPHBIX CABUTOB B JaHHBIX. [IOHATHE O CE30HHBIX EAMHUYHBIX KOPHSX.

Tema 10. PerpeccMoHHBbIH aHAAWM3 IJIsi CTANMOHAPHBIX BpPEMEHHBIX PSIO0B.
JAnHaMuuyecKue MoJeJIu.

Jluaamudeckue Monenu. Mojenb BEKTOPHOM aBToperpeccuu (vectorautoregressivemodel,
VAR). VcinoBue crabunsHoctd VAR, HaxoxaeHue crabwmibHOro cocrosHus. Otkpseitas VAR.
Haxoxnenue craOuinbHON cBSI3U Mexay psaamu, coctaBisiomumu VAR. Tlogbop u onenuBanue
VAR, numarHoctudeckue mpoueaypbl. Vcrmonp30BaHHE MHOTOMEPHBIX —HH()OPMAIMOHHBIX
KputepueB: Axauke, XeHHaHa-Kymnna) u IlIBapua-baiieca. Bwibop cnemmdukanmm monenw,
ONTHUMAJILHON TTyOUHBI 3aMa3/IbIBAHUN, OCHOBAHHOW HAa MH(POPMAIIMOHHBIX KPUTEPUSX.

Tema 11. PerpeccMOHHBIH aHAJIW3 HECTAIIMOHAPHBIX BPEMEHHBIX  PSAAOB.
KounTerpauusi u Moeju KOPppeKIMH OMHOKAMH.

JloxxHass (Kaxymiascs, MHHMas) pPETPEeCCHOHHas CBSI3b MEXIy HECTallMOHAPHBIMU
BpEMEHHBIMU psiiaMu. KOWHTErpupoBaHHbIE BPEMEHHBIE PSAJIbI, pAaHT KOMHTErpaluu. Bo3MoxkHbIE
MPUMEHEHHUS K SKOHOMHYECKHM MOJeNsM. TecTHpOoBaHHWE Ha HalW4Me KOMHTErpaluuu. Teopema
npejcrasienus ['peiinmkepa, moaens koppekuuu ommoOkamu (ErrorCorrectionModel — ECM),
uaTeprperamus  kodpdunuento ECM. JIByxcrymendaras mporeaypa OHria-I'peiHmkepa
noctpoenus ECM no uMeromumcst CTaTuCTUYECKUM JTAHHBIM.

TectupoBanue Ha HajdMuMe KOMHTETPAIMH MEXKIY HECKOJIbKMMHU BPEMEHHBIMHU DPsiIaMU U
ompe/ieieHie PAaHra KOMHTEIPAllHH C HCIONb30BAHMEM Hpoueayphl Moxancena. BeiGop mMonenn ¢
HCTIOJIb30BaHUEM WH(OPMAITMOHHBIX KPUTEPHEB.

Tema 12. Moaeiu naHneJbHbBIX JAHHBIX.

Perpeccuonnpie Moienu ISl TAaHENbHBIX JaHHBIX, cOallaHCHPOBaHHbBIE MaHenn. Mojens ¢
¢ukcupoBaHHbIMU 3 dexkTamMmu. Monens co ciydailHbIMH 3Qdexrtamu. Beibop mMexay Moaenbio ¢

(buKcHpoBaHHBIMU dPPEKTaMU U MOJAEIBIO CO CIyYaiHbIMU 3P eKTaMu.
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Tema 13. Mopaesn ¢ OrpaHUYEHHOI 3aBUCHMOI IIepeMEeHHOI.

Mogenu OunapHoro BbeIOOpa. HemocTaTku NTUHEHHON BEpOSTHOCTHOM MOJAETH, MPOOHT-

MOACIb, JIOTUT-MOJCIIb. Mogenn MHOXECTBEHHOI'O BBI60pa.

Moneinnb

MHO>KECTBEHHOT0 BbIOOpa. Mo/ienu ¢ LIeH3ypUpPOBAaHHOW 3aBUCUMOM TIEpEMEHHOM.

4. MaTepHaJ’lbI TEKYLHIET0 KOHTPOJIA YCII€EBACMOCTH oﬁyqalomnxcﬂ H (l)OH)I OICHOYHbIX

Cpe/ICTB NPOMEKYTOYHOM aTTecCTAUMU N0 TUCIUIIHHE

4.1. Tekymuii KOHTPOJIb yCIIEBAEMOCTH

4.1.1. ®opMbI TEKYLIET0 KOHTPOJISI YCIIEBAEMOCTH

Tema (pa3aeJ)

MeToabl TEKyLIEro
KOHTPOJISA
ycIeBaeMocTH

Tema 1. DxoHOMETpHUKa M €€ CBA3b C DKOHOMHYECKOW TEOpUEH.
MeTtonomnorus 9KOHOMETPHYECKOT0 UCCIIeIOBaHUS. Tunsl
SKOHOMHYECKUX JTAHHBIX.

Konnoksuym

Tema 2. Mogenb nmapHoW JMHEHHON perpeccur. MeToJ HauMEeHbIINUX
kBajparToB. Teopema ["aycca-Mapkosga.

KonrponbHas pabota
Konnoksuym

Tema 3. IlpoBepka runore3 B MoJeNIM MapHOH JHMHEHHON perpeccum.
Bei6op “Hammyumieir” mozaenu. HapyiieHue npeanochbulok TEOpEMBI
l"aycca-Mapkosa. Perpeccust 6e3 cBOOOIHOTO WieHa.

KonrponbHas pabota
Konnoksuym

Tema 4. Mogenb MHOKeCTBEHHOM JmuHeHON perpeccun. MHK.
Teopema I'aycca-MapkoBa. IIpoBepka BBINOJHEHUS CTaHIAPTHBIX
MIPEIIOJIOKCHHI 00 OIMOKaX B IMHEHHOW MOJICTTN HAOFOICHU.

KontponsHas padora
Konnoxsuym

Tema 5. IIpoBepka rumnore3 MU CTAaTUCTUYECKHE BBIBOJBI B MOJIEIHU
MHOECTBEHHOM JIMHEMHOW PErpeCChH.

KoHnTpoibHas padoTa
Komnnmoxsruym

Tema 6. HenuneiiHble perpecCHOHHbBIE MOJEIIN.

KoHnTposbHas padoTa
KomnnoxBruym

Tema 7. OrieHka HcclIeqOBaHMi, OCHOBAHHBIX Ha MHOYKECTBEHHOMH
perpeccuu.

KonrtponbHas pabota
Komnnmoxsruym

Tema 8. Craunonapssle BpeMeHHble psaabl, Mogenun ARMA.

KonrponbHas pabota
Konnoksuym

Tema 9. Hecranuonapuele BpeMeHHble psabl. MaenTuduxanms
CTallMOHAPHBIX U HECTAIIMOHAPHBIX 0B B pamkax Mojeneit ARIMA.

Kontposbnas padbota
Konnoksuym

Tema 10. Pel"peCCI/IOHHHﬁ AHAJIN3 JId CTAaOUOHAPHBIX BPEMCHHBIX
PAAOB. Z[I/IHaMI/I‘IeCKI/IC MOACIIHN.

KonrtponbHas pabota
Konnoksuym

Tema 11. PerpeccnoHHBI aHanM3 HECTAIMOHAPHBIX BPEMEHHBIX
psnoB. Kounrerpamus u Moienu KOPPEKLIUU OIIUOKaMHU.

KonrtponbHas pabota
Konnoksuym

Tema 12. Mojienn maHeTbHBIX JaHHBIX.

Konnoxsnym

Tema 13. Moaenu ¢ orpaHM4E€HHON 3aBUCUMOMN TIEPEMEHHOM.

KonrtponbHas pabota
Konnoxsuym

YIOPSAJOYEHHOI O




4.1.2. MaTepuaJibl TEKylIero KOHTPOJIs yCIeBaeMOCTH

THNOBbIE OIIEHOYHbIE MATEPHAJBI 10 TeMaM 1. K JKOHOMETPHKA U €€ CBA3b C IKOHOMHYECKOi

Teopueii. MeToa010THs  DKOHOMETPHYECKOI0 HCCJIe10BAHHUS.

THunbl

IKOHOMHNYECCKHUX

JAHHBIX».

Bonpocsl kK KOJLUIOKBUYMY !

1.DOxoHOMETpHKA U €€ CBA3b C IKOHOMUUYECKOM TEOpUEH.

2.Ha kakue BOIIPOCHI MTO3BOJISIIOT OTBETUTHh SKOHOMETPUIECKHUE METOIBI.
3.Monenu cBsA3U 1 MOENHA HAOIFOIEHUH.

4. DKOHOMETpUYECKask MOJIENb, [10100paHHasi MOJIENb.

5.Tunbl JaHHBIX U MOJIEICH.

5.MICTOYHHKH CTaTHCTHYECKUX JaHHBIX.

TunoBbie OLEHOYHLIE MAaTepHaabl MO0 TeMaMm 2. «Moaeab HNAPHON JHUHEHHOW perpeccuu.

MeToa HAUMeHbIIMX KBaApPaToB. Teopema I'aycca-MapkoBay.

BapuaHT 3a1aHus1 KOHTPOJBLHOH Pa0dOTHI:

['om0oBBIC TOXOMHOCTH aKIMi KoMIaHui A u B, mpuHauIexxanmx OJHOW OTpaciy MPUBEICHBI B

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

HOCTpOI/ITB MOACIb napH0171 JIMHEHHOM perpeccuun, IMO3BOJAOMIYHO OLHCHUTH 3HAUCHUA TI'OJOBBLIX

TOXOIHOCTEN aKIIMM KOMIIAHUK A I10 3HAYEHUSIM I'OJOBBIX JOXOAHOCTEN aKIIMi KOMIaHuu B .

Bonpocsl kK KOJNIOKBHYMY !

1.Teopetnueckas u BEIOOpOUHas perpeccusi.
2.MHTepnpeTanys ciy4yaifHOrO 4JeHa.

3.JIMHEHHOCTh perpeccuu 1o MePeMEHHBIM U ITapaMeTpam.
4 Meton naumenbux kBajapatos (MHK).

5.CpoiictBa MHK o11eHOK mapaMeTpoB MOJIEINH.
6.'eomerpus MHK.

7 Ilpennonoxenuss MHK u reopema I"aycca-Mapxkoga.

8.Bribopounoe pacnpenenearne MHK orenku.

TunoBble oneHOYHBbIE MaTepuaabl mo TemMaMm 3. «IIpoBepka rumore3’ B MoOJeJIH NAPHOM

JHHeHHOoW perpeccuu. Buioop “Hamav4inein” moaeaun. HapyiieHue npeainocblLIOK TeOpeMbI

I'aycca-MapxkoBa. Perpeccusi 6e3 cBO0OOJHOI0 4JIEHA).

BapuaHT 3a1aHusI KOHTPOJIbHOM PadoOTHI:
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W3ydaercs 3aBUCMMOCTb KOJMYECTBO TOBApOB, IMPOU3BEAEHHBIX € JedeKkToM Y, oT oObema

CBEPXYPOUYHBIX YacOB (X)no 10 ogHOpoaHBIM 3aBOsiaM 3a 201X roa.

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 (11,2 |116 |12,4 |13,6 |146

Heo6xoaumo:

1. Paccuurars napaMeTpsl NapHOH JINHEHHOW PErPECCUU.

2. Onpenenutb K03 PUIMEHTHI KOPPETSIUN U JETePMUHAIIUH.

3. OueHHUTh MOJIEIh Yepe3 CPETHIO OMMOKY alpOKCUMAIIUN Amn F-kpurepuit @urepa.

4. OnpenenuTh CTaTUCTHYECKYIO0 3HAYUMOCTD [TapaMETPOB PErPECCUU U KOPPETISIUH.

Bonpochbl K KOJJIOKBHYMY :

1.IIpoBepka CTaTUCTUYECKUX TUIIOTE3 O KOA(PPHUIIMEHTAX PErPECCHU U IOBEPUTEIHHBIC HHTEPBAIbI.
2.JIByCTOpOHHHE U OJJHOCTOPOHHHE THITOTE3HI.

3.Perpeccus ¢ GuHapHO 0OBSICHSIONMIEH TTEPEMEHHOM.

4. Kpurepuu kauecTBa MpUOIMKEHUS JAHHBIX MOJIEJIBIO U UX UCIIOJIB30BaHUE JIJIsl BBIOOpA MOJIEIH.
5.Hapymenus IIPEATIONOKEHUN TEOPEMBI I'aycca-Mapkosa (reTepockeqacTUYHOCTb,
ABTOKOPPEIMPOBAHHOCTD) U UX MOCIJIEJCTBUS.

6.MeToab1 «00pHOBI) C HAPYILIEHUSAMHU MIPEIINONIOKEeHUN Teopembl ["aycca-MapkoBa.

7.cnonbp3oBaHue OLICHEHHOM MOJEIIH JJIs IMPOIrHO3UPOBAHHA.

TunoBbie oOHeHOYHBLIE MaTepHaJbl MO0 TemMaM 4. «MoaeJb MHOKECTBEHHOW JHMHEHHOH

perpeccui. MHK. Teopema I'avcca-MapkoBa. I[IpoBepka BBINOJHEHMS CTAHAAPTHBIX

NPeINoJ0KeHH 00 OINUOKAX B JJUHEHHOWH MOAEJN HAOJIOACHU .

BapuaHThI 3a1aHMS KOHTPOJIBHOI PadOTHI:

NmeroTcst marnbie 110 20 CeNbCKOX035HCTBEHHBIM PailoHaM:

Y — ypo>kaiiHOCTb 3€pPHOBBIX KYJIbTYp (1/Ta);

X1 — yKcao KoJIECHBIX TPAKTOPOB (IpUBEAeHHOI MomHOCTH) Ha 100 ra;
X2 — yncno 3epHOyOopouyHBIX KoMOaliHOB Ha 100 ra;

X3 — gncno opyauii moBepXxHOCTHOM 00paboTku mouss! Ha 100 ra;

X4 — Konmu4ecTBO yIoOpEeHUiA, pacX0IyeMbIX Ha TeKTap;

X5 — KOIMYECTBO XUMHUECKUX CPEJCTB 0370POBJICHHUS PAaCTEeHUH, paCXOyeMbIX Ha IeKTap.
IIpoBecTH MoLIAaroBelii pErpecCUOHHBIN aHAIN3 YPOKAMHOCTH Y

Ha OCHOBE MCXO/IHBIX JaHHbIX.

Beruncnuts onpenenurens Matpunbsl X TX.

HaittuMHK ouenku ko3¢ duiiuenToB perpeccuu.
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HcenenoBars NOMyYEHHYO MOJENb HA MYJbTUKOJUTMHEAPHOCTb.

[Tpu BeIIBIEHUU 3¢ (deKTa MYITbTHUKOUIMHEAPHOCTH IOCTPOUTh M OLIEHUTh HOBOE YpaBHEHHE
perpeccun. UHTEpIIpeTUPOBATh OKOHYATEIbHBIE PE3YIbTATHI.

Bonpochl K KOJJIOKBHYMY :

1.Cmenienre u3-3a NpOMyIeHHON EPEeMEHHOM.

2.Monens MHOXXECTBEHHON JIMHEWHOMN perpeccum.

3.011eHKa HAUMEHBIINX KBaJIPATOB.

4 1lpennonoxeHus: MeToJa HAMMEHbIIUX KBaJIpaToB [UIsi MOJEIM MHOXXECTBEHHOW JIMHEHHOMN
perpeccuu u Teopema ['aycca-MapkoBa

5.IIpoBepka BoimosnHenus npeanonoxenuid MHK.

6. ['eTepocKkeIaCTHIHOCTD.

7. MynbTHKOJITUHEAPHOCTb.

8. ABTOKOpPPETUPOBAHHOCTbD.

9.Kpurepnn kadecTBa MPUOIMKEHUS TaHHBIX MOJICIIBIO PETPECCHH.

TunoBbie ONEHOYHLIE MaTepHaJabl N0 TemMaM S. «IIpoBepka rumore3 M CTaTHCTHYECKHE

BBIBOJILI B MOJEJIH MHOKECTBEHHOU JMHEHHOH perpeccun.

BapuaHT 3a1aHisI KOHTPOJIbHOH PadoOTHI:
1.WccnenoBarenu, NnpoaHaau3upoBaB AeSITeNbHOCTh 10 (GupM, MOIYYWIH CIEAYIOIIHE JIaHHBIE
3aBHCUMOCTH 00BEMa BBIIIyCKa NPOAYKUUHM (V) OT KolIMyecTBa pabouux (x,) U CTOMMOCTH

OCHOBHBIX (POHIOB(THIC. py0.) (x5).

v Xy X ¥ Xy x5 VX4 VX2 Xy Xs

Cyvvia | 74 46,6 | 158 564 | 227,18 | 2638 | 3573 | 1182 | 7438

Tpebyemcs:

Onpenenuts napHbie KOAPPUIUEHTH! Koppensunun. CaenaTs BbIBO/I.

[TocTpouTh ypaBHEHHE MHOXECTBEHHOW pErpeccMd B CTaHAAPTU3MPOBAHHOM Maciitabe M B
ecrecTBeHHOHM Gopme. CaenaTb SKOHOMUUECKUI BBIBO/I.

Onpenenutb CKOPPEKTUPOBAHHBIM U HECKOPPEKTHUPOBAHHOM KOA(P(UIMEHT MHOKECTBEHHBIN
koppemsiiuu. Crenarb BBIBOI.

OnpeaenuTb CTaTUCTUYECKYIO 3HAYMMOCTb YpaBHEHHsI ¢ ToMolbI0 F-kputepus. Crenath BBIBOI.
OnpenenuTs 1enecoo0pa3HOCTh BKIOYEHUS (akTopa i, Mocie x,. M craTucTuyeckyro 3Ha4MMOCTh
napamerpa b, .

Haiitu yacTHbIe KOAQPUIUEHTBI 3TACTUYHOCTH NpH x4 = 3,6 U x, = 9. CrenaTb BBIBOJ.

Bonpocsl K KOJUIOKBHYMY !

1.ITpoBepka TunoTe3 u 10BEPUTEIbHbIE HHTEPBAJIBI AJI1 OJTHOTO KO3 PUIHEHTA.
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2.IIpoBepka COBMECTHBIX THITOTE3.
3.TectupoBaHue OrpaHUYCHHUS, BKIIOYAIOIIETO HECKOIBKO KOA(PPHUIIMEHTOB MOJIEIH.

4. TectupoBaHue crenu(puKanuy MOJECITH MHOKECTBEHHOHN JIMHEWHOW PErpecCcHy.

TunoBbie OIIEHOYHBIE MATEPHAJILI IO TeMaM 6. « HeJuHelHbIe perpecCHOHHbIE MOIETH.

BapuaHT 3a1aHHsl KOHTPOJILHOI padoThI:

[To cemu Tepputopusim LienTpanbsaoro paitona 3a 200X r. U3BECTHBI 3HAUECHUS JIBYX MPU3HAKOB.

Paiion Pacxonpl Ha NOKYIIKY CpennenneBHast 3apaboTHast
IIPOJIOBOJILCTBEHHBIX TOBAPOB I1aTa 0JIHOTO pabOTHHUKA,
B 00IMX pacxonaax, %, Yy pyo., X
Bnagumupckas o6.1. 68,8 45,1
KocTtpomckas 0671. 61,2 59,0
OpioBckas 001. 59,9 57,2
Psazaunckas o0i1. 56,7 61,8
CMmouteHckas o0II. 55,0 58,8
TBepckas o0u1. 54.3 47,2
SpocmaBckas 001. 49,3 55,2

Tpebyercs s XapaKTEPUCTUKHA 3aBUCUMOCTH YOTXpPAacCUMTaTh IapaMeTpbl CTEICHHOW U
HoKa3aTeabHON MOJEeeH.

Bonpochl K KOJLVIOKBUYMY :

1.00m1as cTpaTerust MOAETUPOBaHUS ()YHKIIMKA HETUHEHHON PETPEeCcCHH.

2.Bujipl HETMHEWHOCTH.

3.IlapHas HenmuHeWHas perpeccus.

4.B33HMOI{CI>1CTBH€ MCKAY HE3aBUCUMBIMH IICPEMCHHBIMHU.

TunoBble OIEHOYHbIE MaTepHAJbl M0 TeMaM 7. «OneHka McCIe10BAHMH, OCHOBAHHLIX Ha

MHO:KECTBEHHON perpeccun.

BapuaHT 3a1aHUsI KOHTPOJIbLHOM PadoOTHI:

[To umeromumMcest ucXoaHbIM HaHHBIM X, Y, P 1 Q ¢ exekBapTalbHBIMHU3HAYEHUSIMU COCTOSHUS
peiaka 3a nepuoy 25 net (1 — 1-it kBaptan 1975 roga,100 — 4-it kBaptan 2000 roga):

[TpoBepbTe HA UACHTUPUIUPYEMOCTh KaX/J10€ YPaBHEHUE CUCTEMbI U MOJIETH B IIEJIOM.
Omnpenenure, Kakue MepeMEHHbIE Mbl OYJIEM HCIIOIh30BaTh B KAUECTBE HHCTPYMEHTAIBHBIX.
Ouenute MoaeNb cripoca u npeioxenus ¢ nomoniso JIMHK.

CnenaiiTe BBIBOJIBI O BIMSHHHM HEIEHOBBIX (DaKTOPOB MPEUIOKEHUS U IEHBIXOJOIUIBHUKOB Ha
MpEAJIOKEHUE UX HA PBIHKE, a TAKXKE O BIMSAHUM LIEHbI UJI0X0/a Ha CIIPOC Ha TOBApPHI.

Bonpocsl kK KOJLUIOKBUYMY

1.BHyTpeHHSs U BHEIIHSISI 000CHOBAaHHOCTh MUCCIIEIOBAHMUS.

2.CMernieHue u3-3a MPONYIIEHHBIX TIEPEMEHHBIX.
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3. CMerenue U3-3a OMMUOOK U3MEPEHUS OOBACHSIOIINX IEPEMEHHBIX, OTCYTCTBYIOIIUE JaHHBIC.

4. CmenieHre u3-3a 0T00pa HaOIIOACHUH, HeTpaBMIIbHAs crienruKanus GyHKINOHATBHON (POPMBI
perpeccuu.

5.B3anMHoOe BiIMsIHNE IEPEMEHHBIX.

4.CucTeMbl OJTHOBPEMEHHBIX YPaBHEHUH.

5.CtpykTypHas 1 IpuBeACHHAs (OPMBI.

6.2K30reHHbIe, YHIOTCHHbIE, IPEAO0IPe/IeICHHbIC IEPEeMEHHBIC.

7. inenTuduuupyeMocTb OTAEIbHBIX YPAaBHEHUN CTPYKTYPHOU (hOPMBI.

8.011eHMBaHUE CUCTEMBI OJHOBPEMEHHBIX YPaBHEHUH.

9.BHyTpeHHsIs U BHELIHsSI 000CHOBAaHHOCTH IPH MTPOrHO3UPOBAHUH IO MOJIENIN PErpeCcCru.

10.ITonATHE O METO/I€ MHCTPYMEHTAIBHBIX TIEPEMEHHBIX.

TunoBble OIIEHOYHBIE MaTepHAJIbI M0 TeMaM 8. «CTanmoHapHble BpeMeHHbIe psiabl, Moaean

ARMAY.

BapuanT 3a1aHusl KOHTPOJIBLHOI PadoTHhI:

[To MCXOAHBIM JaHHBIM MOCTPONTE HECKOJIBKO MOJENEH C pa3lIMYHBIM KOJIWYECTBOM JIaroB.
HccnenoBath psii HCXOIHBIX TAHHBIX HA CTAI[MOHAPHOCTH C MOMOIIBIO BU3YaJIbHOTO TECTUPOBAHUS
panoB, ACF, PACF-tectoB.OuiennTe mapaMerpsl MOCTPOCHHBIX Mojeneil ¢ nmomomipio MHK u
BBIOpaTh M3 BCEX MOJENIEH Ty, KOTOpas HamOojee aaeKkBaTHAa JTaHHBIM. VHTepnpeTHpoBaThb
MOJTy4YeHHBIE PE3yJbTaThl BHIOPAHHOW MOJIETH.

Bonpocekl K KOJJIOKBHYMY :

1.BpemenHoii psi.

2.CTOXaCTUYECKUH CITydalHBIN MPOIIecc.

3.CranrioHapHbIE BpeMEHHBIE PSIbI.

4.ABTOKOppENALNOHHAs (QYHKIIHUS.

5.benbrit mrym.

6.ITpoBepka Ha TayCCOBCKU OebIii IIIyM.

7.MA(q). Onepatop 3anazasiBanus. MA(1).

8.MnenTnduumpyemMocTs, ycioBrue 00paTuMoCTH.

9.JIuHeiHbIE TPOTIECCHI.

10.Pasznoxenue Boabaa.

11.TIpumepsl CTallMOHAPHBIX BPEMEHHBIX PSIOB B SKOHOMHUKE.

12.ITponecc AR(p), yclioBHE CTallMOHAPHOCTH.

13.TIpeacraBieHue B BUAE CKOJIB3AIMIETO CPEAHETO OSCKOHESYHOTO TIOPSIKA.
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14.MA(Q) — ycrmoBHe OOpaTHMOCTH — MPEACTABICHHE B BHIC IpoIlecca aBTOPETPECCHHU
0OECKOHEUHOTO MOpsAKa.

15.Heob6patumsrii mporiecc MA(1).

16.IIpouiecc aBTOperpeccHy, HAYMHAIOUIMICS B ONPEICICHHBII MOMEHT BpPEMEHH, BBIXOJ Ha
CTaOUIIbHBINA PEKUM.

17.Koppenorpamma mporecca AR(p).

18.YpaBuenus FOmna-Yoxkepa.

19.Monenu ARMA, ycioBue CTallmOHaApHOCTH, POo0OJIeMa OOIIMX MHOXKHUTEIICH.

20.Monenun ARMA, yuuThIBaronye c€30HHOCTb.

21 nentudukanust crannoHapHod moxenn ARMA 10  aBTOKOpPPEISIIMOHOW ©  YacTHOM
ABTOKOPPEISIUOHHON (DYHKIIHSM.

22.TabnuIibl TOBEACHUS KOPPEIOTpaMM.

23.Bp160opouHas Koppeaorpamma.

24 . OproauyHOCTb.

25.Kputepuu 175t IPOBEPKHU PaBEHCTBA HYJIIO aBTOKOPPEIISAIINN M YaCTHBIX aBTOKOPPEIISIIIHIA.
26.IIpencraBnenne u mnpumenenue Q-tecroB boxkca-Ilupca u Jlptonra-bokca ans rpynmsl
BBIOOPOYHBIX aBTOKOPPEIISIIIHIA.

27 .Merononorus bokca-J[>keHKHHCA.

28.0neanBanue crarmoHapHoi mojaenu AR(p).

29.0neHuBaHue cTarmoHapHoi Moxenu MA(Q).

30.0OuenuBanue crannoHapHoit ARMA(p,q).

31./IlmaraocTrKa OIECHEHHOW MOJICIIH.

32.Be160p Mo 1eTi, OCHOBaHHBIN Ha HH(POPMAIIMOHHBIX KPUTEPHUSIX.

33.IIporHo3upoBaHue Ha OCHOBE OJJOOPaHHON MOJIEINH.

TunoBble OIIEHOYHbIE MATEPHAJBLI IO TeMaM 9. «HecTanmoHapHble BpeMEHHbIE PSAbl.

NnenTudukanns cCTaHOHAPHLIX H HECTAIMOHAPHLIX PAAOB B paMkax Moaeaed ARIMA.

BapuaHT 3a1aHUsI KOHTPOJIbLHOM PadoOTHI:

[TpoBectu mon6op ARIMA-Moenu nmo JaHHBIM 30J0TOBANIOTHBIX pe3epBoB Poccun ¢ 31.12.15
no 12.10.17 u caenath MPOTHO3 HA § HEIENb BIIEpe.

Bonpocsl kK KOJVIOKBHYMY !

1.HecranonapHsie psbl.

2.Ilpomecc, cTarimOHapHBIA OTHOCUTENBHO JETEPMUHUPOBAHHOTO TPEH .

3.CToxacTHYECKHAN TPEH]I.

4. TS u DS psansr.
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5.Moxenu ARIMA.

6.Kpurepuu uxku-Oymnnepa.

7.Pazeutie u wumoctpauust tecta Juxku-Oymnepa u pacmpenHoro tecra Juku-dymiepa Ha
HAJIMYUE IMHUYHOTO KOPHSL.

8.UyBCTBUTENBHOCT K HATMYHIO IETEPMUHUPOBAHHBIX PErPECCOPOB.

9.F-crarucruku.

10.KBagpaTtu4Hblil TpEeH].

11.KpaTHbIe KOpHH.

12 . MuoroBapuaHTHas Mporeaypa.

13.[Apyrue kputepuu.

14 Tlonstue o tecre Oumunca-Ileppona.

15.TTonsitue o Tecre Kwiatkowski, Phillips, SchmidtandShin (KPSS, 1992) na craunonapHocTs.
16.ITonsitue o Tecre DF-GLS, paspaborannoro B Elliott, Rothenberg, andStock (1996).
17.MccnenoBanue npoOseM, BOZHUKAIOMIMX MPU TECTUPOBAHWU HA €AMHUYHBIMN KOpPEHb (KpUTHKa
Henncona u [Tinoccepa (NelsonandPlosser (1982)) TecToB Ha eTMHUYHBINA KOPEHB ).
18.MccnenoBanue HEKOTOPHIX TECTOB HA €AMHUYHBIN KOPEHb PU HATUYUH CTPYKTYPHOTO CIIBUTA.
19.1Tonsitue o Tecrax lleppona u 3uBOTa-DHApIOCA HA EIWHUYHBIA KOPEHb NPU HAIMYUU
CTPYKTYPHBIX CIBHUTOB B JJAHHBIX.

20.IToHsATHE O CE30HHBIX CIMHUYIHBIX KOPHSX.

TunoBnie oneHOYHbIe Marepuaabl N0 TemMaM 10. «PerpecCHOHHBIN AHAJH3 IS

CTAIMOHAPHBIX BPEMEHHBIX PSA0B. JIMHAMHYECKHE MOJETH.

BapuaHT 3a1aHuisI KOHTPOJILHOH PadOThI:

Hmerorcss naHHble 00 M3MEHEHUH JeHekHOM Macchl (M) u u3menenuuiien (P) 3a mepuog 1980 —
2004 rr. U3yunth rpaduk H3MEHEHHs [I€HEKHOW MacChl W II€H 3a paccMaTpUBaeMbIMIIEPUOI.
BrIsSsBUTE BU3yaIbHBIN XapaKTep B3aUMOCBSI3U JAHHBIX MTOKA3aTEICH.

OreHUTe TIPUBEACHHYIO CHCTEMY JUISl M3MCHCHHS JCHE)KHOW MacChl M M3MEHEHHs IieH. Haiitn

CTPYKTYPHBIC KOB(I)(i)I/IL[I/ICHTBI, HUCIOJIb3YA  OOIMOJIHUTCIIBHOC I/I,Z[eHTI/I(I)HLII/Ipy}OH_[ee YCJIOBUEC

Bmp = 0. IIpoBeputb, 00yCIOBIMBAET M H3MEHEHHE IEHEKHOH Macchl Ap; .

Bonpocskl K KOJJIOKBHYMY

1./IlnuHamMugecKue MOICITH.

2.Moens BEeKTOPHOM aBTOperpeccuu (vectorautoregressivemodel, VAR).
3.Ycnosue crabunbHocTH VAR, Hax0KIeHHE CTAOUIBHOIO COCTOSIHUS.

4.0tkpoiTast VAR.

5.Haxoxnenne cTabuiapHOM CBS3M MEXY psiiaMu, cocTaBisitomumu VAR.
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6.ITon6op u onernBanue VAR, nuarHocTudeckue mpoueayphl.

7.Mcrionb30BaHuE MHOTOMEpHBIX MH()OPMALMOHHBIX KpHUTepueB: Akauke, XeHHaHa-KyuHHa) u
[IIBapua-baieca.

8.BeiOop cnenumdukanuu Mojend, ONTHUMalIbHOM IIyOMHBI 3ama3/blBaHMI, OCHOBAHHOW Ha

MH(OPMALIMOHHBIX KPUTEPUSIX.

TunoBble OIIEHOYHbIE MaTepHaJbl 0 TeMaM 11. «PerpecCHOHHBII aAHAJIHM3 HECTAIMOHAPHBIX

BpeMeHHBIX psiaoB. KonHTerpauus u MoaeJ I KOPPEeKINH OIIMOKAMMY.

BapuaHT 3a1aHus1 KOHTPOJBLHOH PadOTHI:

YCTaHOBUTh BO3MOXHOCTh HAJIMYMS TMPUYUHHO-CICIACTBEHHOW CBSI3M MEXKIY NPUOBUIBIO
npeanpusitus (F) u uHBecTHIMsIMH B ocHOBHOM kamutan (G) ¢ momompbio Tecta ['pamkepa.
ITpoBepuTh rUNOTE3BI € PA3IMUHBIM KOJIMYECTBOM JaroB. ClenaTb BHIBOJIBL.

Bomnpochl K KOJLNIOKBHYMY:

1.JIoxHast (kaxyiasics, MHUMasl) pPErpeCCUOHHAsl CBSI3b MEXJY HECTallMOHAPHBIMU BPEMEHHBIMU
psanamu.

2. KouHTerpupoBaHHbIE BPEMEHHBIE PsIJIbl, PAHI KOUHTETPALIUH.

3.Bo3MoskHBIE MPUMEHEHUS K SKOHOMUYECKHM MOJIEIISIM.

4. TecTupoBaHuE Ha HAJIMUYKME KOUHTETPALUH.

5.Teopema npezacrasnenus ['peiinpxepa.

6. Mogenr xoppekuuu ommubkamu  (ErrorCorrectionModel — ECM), wunTepnperamus
koddpurmento ECM.

7. JIByxcrynenvarasi mporneaypa Onria-I'peiitHmpkepa moctpoerns ECM  mo  umerommmcs
CTaTUCTUYECKUM JaHHBIM.

8.TectupoBaHre Ha HaIU4ME KOMHTETPAllUM MEXAY HECKOJIbKUMH BPEMEHHBIMU psaMU U
ompe/iesieHIe PaHra KOMHTEIPalliH C HCIIONB30BaHUEM MpoLeaypsl Hoxancena.

9.Be100Op MOIENTH C MCIIOIh30BaHUEM HH(POPMAIIMOHHBIX KPUTEPHUEB.

THUnoBbI€ OIIEHOYHBbIE MATEPHAJBI 10 TeMaM 12. «Moje/iu naHeJbHbIX JAHHBIX).

Bonpochl K KOJIOKBHYMY:

1.PerpeccuoHHBIE MOJIENTH JIJISI TAHENBHBIX TaHHBIX, COATAHCUPOBAHHBIE MTAHEIH.

2.Mogens ¢ pukcupoBaHHBIME Y dekTamu.

3.Mopensb co ciyyaitHeIMU 3 heKkTamu.

4. BpiOOp MEXIy MOAENbI0 ¢ (UKCUPOBAHHBIMU 3(PQeKTaMu M MOAETBI0 CO CIIydyalHBIMHU

s dexramu.
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TunoBbie oneHoOYHbLIE MaTepHaJbl Mo TeMaM 13. «Moaean ¢ OorpaHHYeHHOM 3aBHCHMON

nepeMeHHON.

BapuaHT 3a/1aHisI KOHTPOJILHOH PadOTHI:

Tpebyercss uccienoBaTh 3aBUCHUMOCTh pEIIEHUST O BbIOOpE MNPEANPUATUSOT IOKa3aTenell ero
HagexxHocTu. MHdopmanus o mpeanpusaTHsIX, y4acTBOBABIIMX B TEHIEpax 3a MPeIblAyIIUi MeproI
BpPEMEHHU, MIPEJICTABIICHA B TAOJIHMIIE UCXOIHBIX TaHHBIX:

y— peleHue o BelieaeHun cpeacts (1 — npuHaTh, 0 — OTKIIOHUTH);

X1 — nena cruraBa (teic. $ 3a 1 1);

X2 — KauecTBO cruiaBa (0amioB);

X3 — Bpemsi (pyHKIIMOHUPOBAHHUS ITOCTABIINKA (JIET);

X4 — y1aJleHHOCTb MOCTaBIIUKA (ThIC. KM);

X5 — npeacTaBUTENbCKHE Pacxo bl (ThiC. $).

[Toctpouts logit- u probit-momenu 3aBUCUMOCTH PEIICHHS O BBIICICHHH CPEICTB Ha 3aKYIKY
CHEIICIUTABOB OT TOKa3aTeleld HaJEKHOCTH IIOCTABIIMKA W OICHUTh KOA()(UIIMEHTHI JaHHBIX
Mozelel. MHTepnpeTupoBaTh MOIYyYEHHbIE MOJEIH.

Bomnpochl K KOJLNIOKBHYMY:

1. Monenu GuHApHOTO BBIOOPA.

2.HenocraTku TMHEHHON BEPOSTHOCTHON MOJICITH.

3. [IpoGuT-mMoens.

4. Jlorur-Moz€eib.

5.Monenu MHOXECTBEHHOTO BBIOODA.

6.Mozens ynops04eHHOr0 MHOXKECTBEHHOTO BBIOOpa.

7.Mopnenu ¢ 1eH3ypupOBaHHON 3aBUCHMOI TEpEMEHHOM.

4.2. IIpomeskyTOYHAS aTTeCTalUsA
4.2.1. llepeyenb KOMIIeTEeHIMI ¢ YKa3aHHeM 3TANOB UX (GOpMHPOBAHMSA B NpoLecce 0OCBOCHUS
o0pa3oBarenbHOii mnporpammbl. Iloka3aTtenn W KpUTepUH OLEHUBAHMS KOMIIETEHUMH ¢

ydeToMm 3Tana ux ¢popMupoBaHus
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Kon

Kon HaunmenoBanue ITana HaumeHoBaHue dTana
KOMIIETeHIINH KOMIIeTeHIIMU OCBOCHUSA OCBOCHHA KOMIIeTeHIINH
KOMIIETeHIIMH

CrocoOHOCTh TPUMEHSTH
UHCTPYMEHTBI
OIIK OC-4.1, | 5KOHOMETPUKH B IEJSIX

OIIK OC-4.2 | cOopa, o00OpaboTKH U
aHaJIM3a CTATUCTUYECKUX

CnocoOHOCTh MPUMEHSITh
OIIK OC-4 SKOHOMETPUYECKUE METObI JIJIs
pELICHUS TPUKJIAJIHBIX 3a7a4.

JTAaHHBIX

JTan ocBoeHMs Ioka3zarennb Kpurepuii oueHuBanust

KOMIIeTeHIHH OIlCHUBAHUS
OIIK OC-4.1, OIIK | Ciocoben MPUMEHSITH | BRISIBIIET TIpOOJIeMbI  SKOHOMHYECKOTO
0C-4.2 COBPEMEHHYIO METOJIMKY | XapaKTepa IPH aHaIN3e KOHKPETHBIX
CnocobHocTh [IOCTPOCHUSA CUTyallul M TpearaeT Ccrnocodbl HX
HIPUMCHATD 9KOHOMETPHUCCKUX MOJICIICH; | PELICHHUS, OILICHUBACT O)KHUTaeMbIe
MHCTPYMCHTBI METO/Abl W TPHEMBbl aHaN3a | Pe3yJIbTaTHI.
JKOHOMCTPHKM B | 51 onoMudecknx siBICHHMIT ¥ | Biageer  COBPEMEHHBIMH — METOIMKAMH
gggzgomn c60pa; IpPOIIECCOB  C  TIOMOIIBIO | pacyera u aHaim3a COMUANLHO-
AHATI3A CTaHJAPTHBIX TEOPETHUYECKHUX | SKOHOMHYUECKUX MoKa3aTee,
CTATHCTHUCCKIX u HYKOHOMETPHYCCKUX | XapaKTEPU3YIOIIUX YKOHOMHYECKUE
JAHHBIX MoJieIei IPOIIECCHI U SIBJICHUSI HA MUKPOYPOBHE

4.2.2. ®opma u cpeacTBa (MeTO/bI) NPOBeIEHUS IPOMEKYTOYHOH ATTeCTAMH

®opMoii TPOMEKYTOUHOTO KOHTPOJIS MOCIE M3YyUEHUs AMCLUUIUIMHBI B KaKJOM CEMECTpe
SBJISIETCS DK3aMeH B MMCbMEHHOM hopme.

OTBETCTBEHHBIM 3TAllOM y4eOHOTO Ipolecca sIBISETCs cAada MPOMEKYTOUHas aTTecTalusl.
beccriopHbIM (paKTOpOM YCHENIHOTO 3aBEpPLICHHUS] OYEPETHOTO0 CeMecTpa SIBJISETCS KPOIMOTIUBasd,
cUcCTeMaThyeckass paboTa CTyJeHTa B TEUYEHHE BCEro ceMmecTpa. B 3ToM ciydae moAroTroBKa K
IPOMEXYTOUHOW aTTecTaluu OyJeT SBIATHCS KOHLEHTPUPOBAHHOM cHCTeMaTHh3aluel Bcex
MIOJIyYEHHBIX 3HAaHUH 10 JAHHOM JHCLUIUIMHE.

B Hauane cemecTpa peKOMEHIyeTcsl 10 BCEM M3Yy4aeMbIM MPEIMETaM MOJYyYUTh BOIPOCHI K
IIPOMEXKYTOUHOM aTTecTalluM, a TaKKe HMCIOJIb30BaTh B Mpolecce 00y4eHHs MpOorpaMMmy, Apyrue
METOAMYECKHE MaTepHalbl, pa3paboTaHHbIE IO JAHHOW AMCLUILINHE.

IIpu noaroToBKE K MPOMEKYTOYHON aTTECTALIMM KOHCTPYKTUBHBIM SIBIISIETCS KOJIJIEKTUBHOE
0o0CyXJIeHHE BBIHOCHUMBIX Ha 3K3aMEH BOIPOCOB C COKYPCHHKAMH, YTO TIIO3BOJISIET IMOBBICUTH

CTEeNeHb CUCTEMAaTH3alluU U YTITyOIeHHs 3HAaHU.
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Ilepen mocnenHUM CEMHUHApOM IO MpPEIMETY CIEAYeT COCTaBUTh CIIMCOK BOIPOCOB,
TpeOYIOUINX JIOMOJHUTEILHOTO PAa3bACHEHHWsS MpEernojaBaTeieM Ha KOHCYJIbTallUU Tepen
MIPOMEXYTOUYHOU aTTECTALUEH.

4.2.3. TunoBble OLIEHOYHbIE CPEICTBA

CHuCcoK BONPOCOB ISt MOATOTOBKH K 3K3ameHy (Tembl 1-8)

1.OxoHOMETpUKA U €€ CBSI3b C IKOHOMUYECKON TEOpUEH.

2.Mojenu CBS3M M MOJENHM HAONIOJACHUH; SKOHOMETpHUYECKas MOJeNb, MOJ00paHHas
MO/IEIIb.

3. Tumel 1aHHBIX U MOJEIIEH.

4. VICTOYHUKH CTaTUCTUYECKUX JAHHBIX.

5.Teopernueckasi ¥ BHIOOPOYHAsI PETPECCHSL.

6. MuTepnperanus cay4yaifHOro 4iieHa.

7.JINHEHHOCTh perpeccuu 1o NepeMEeHHbIM U apaMeTpaM.

8. Meton Hammenbmux kBajapaToB (MHK).

9. Croiictea MHK onenok napamerpos monenu. I'eomerpust MHK.

10. IIpeanonoxeHus MeTo1a HAMMEHBIINX KBaApaToB U Teopema ["aycca-Mapkoga.

11. Beibopounoe pacnpenenecaue MHK onenku.

12. TIpoBepka CTATHCTUYECKUX TUIOTE3 O KOA(PPHUIMEHTAX PETPECCHH U IOBEPHUTEIbHBIC
WUHTEPBAJIBL.

13. JIByCTOpOHHME U OJJHOCTOPOHHHE TMITOTE3bI.

14. Perpeccusi ¢ OuHapHON 0OBICHSAIONIEH TepeMEeHHOM.

15. Kputepuu kauecTBa NpuOIMKEHHSI JAHHBIX MOJEIBIO U UX MCIOJIb30BaHHUE JJIsl BIOOpa
MOJIETH.

16. I'eTepocke1aCTUYHOCTb.

17. MynbTUKOIIMHEAPHOCTb.

18. ABTOKOPPEIHPOBAHHOCTb.

19.MeTtomp! «00pBOBI» ¢ HAPYIICHUSIMH TTPEIIOI0KEHNH Teopembl ['aycca-Mapkoga.

18.Mcnonp30oBaHne OLIEHEHHOM MOIeNH JJ1sl TPOTHO3UPOBAHUS.

19.Cmenienue u3-3a NpoIyLIEHHOH epeMEHHOM.

20.Mojieirb MHOXKECTBEHHOM JIMHEHHOW perpeccu.

21.0ueHKa HAMMEHBIINX KBAPATOB.

22 IlpennonokeHusi MeTo/a HaWMEHBIIUMX KBAJApPaTOB JUISI MOJEIM MHOXKECTBEHHOM
JIMHENHOM perpeccuu u reopema I aycca-Mapkosa.

23. TIposepka BeITIOJIHEHUS Tipenoioxkennii MHK.
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24 HapymieHusi TIpeAnofioxkeHuil Teopembl ['aycca-MapkoBa,ux TIOCIEACTBUS W METObI
«OOpBOBDY C HUMH.

25.Kputepun KkayectBa MNPHOMMKEHHUS JAaHHBIX MOJEIBI0 MHOXKECTBEHHOW JIMHEHHOM
perpeccuu U UX UCIOJIb30BaHUE [l BEIOOpA MOJEIIH.

26.1IpoBepka runore3 ¥ JOBEpUTEIbHbIE MHTEPBAJIBI U151 OAHOTO KO3 GUIMEHTA.

27.IIpoBepKa COBMECTHBIX TUIIOTE3.

28.TecTupoBaHue OrpaHHMYECHHS, BKIIOYAIOMIETO HECKOIBKO KOA((PHUIIMEHTOB MOJICIH.

29.TectupoBanue crerupUKaIuiu MOICIH MHOKECTBEHHOHN JIMNHEWHOU PErpecCru.

30.006m1as cTparerus MOACIUPOBaHUS (PYHKITUN HETMHEHHON pEerpecCcrm.

31.Bunbl HEMMHEHHOCTH.

32.I1apHast HeTMHEWHAS PETPECCHS.

33.B3aumozeiicTBue MeX/1y He3aBUCUMBIMU I1€PEMEHHBIMHU.

34.BHyTpeHH:s U BHEIIHAS 000CHOBAaHHOCTb UCCIICI0BAHMSL.

35.Cmenienne u3-3a MpOoIyIIEHHBIX TEPEMEHHBIX.

36. CmenieHne n3-3a OMMOOK U3MEPEHNUsT OOBSICHAIONINX IEPEMEHHBIX.

37. OtcyTCcTBYIOIIME TaHHbBIE, CMEIICHHE U3-3a 0TOOPa HaOII0ICHU.

38. HenpaBuibHas cienndukaius GyHKIHOHATBHON (OPMBI PETPECCHH.

39.B3anmHOe BIUSTHUE NTEPEMEHHBIX.

40.CucteMbl OTHOBPEMEHHBIX YPaBHEHUH.

41.CtpyKTypHas U IpuBeAeHHAs (HOPMBI.

42.9K30TeHHbIe, SHIOT€HHBIE, MPE0NpeACICHHbIE IEPEMEHHBIE.

43 VI neHTHGHUINPYEMOCTh OTIENBHBIX YPaBHEHUH CTPYKTYPHOH (OPMEI.

43.01eHnBaHNE CUCTEMBI OTHOBPEMEHHBIX YPaBHEHUH.

44 BHYTpeHHss ¥ BHEUIHSISI 000CHOBAHHOCTH IPH MIPOrHO3UPOBAHUU IO MOJIENIU PErpeCcCh.

45.TToHsATHE O METOJIe UHCTPYMEHTAIBHBIX TEPEMEHHBIX.

46.BpeMeHHOH psil.

47.CroxacTudecKkuil cirydaiiHbIi IpoLecc.

48.CranMoHapHbIE BpEMEHHBIE PSIIbI.

49. ABTOKOppENALMOHHAs (QYHKIIHS.

50.Benprii irym.

51.IlpoBepka Ha raycCOBCKHM OEINbII IIyM.

52.MA(q). Onepatop 3ana3zapiBanus. MA(1).

53.MnentudunupyemMocTsb, ycioBue 0OpaTUMOCTH.

54 JIvuHelHbIe MPOLIECCHI.

55.Pasznoxenune Bonpa.
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56.ITpuMepsI CTalMOHAPHBIX BPEMEHHBIX PSIOB B 3KOHOMHUKE.

57.ITpouecc AR(p), ycioBue cTaliiOHAPHOCTH.

58.IIpencraBiieHue B BUJE CKOJB3SILIEr0 CPEAHEro OECKOHEYHOT 0 MOPSIIKA.

59.MA(Q) — ycioBHe 00paTMMOCTH — NIPEACTAaBICHHE B BHJE IPOIECCa aBTOPETPECCHHU
0OECKOHEUHOTO MOPSIKA.

60.HeoOparumsrit npouecc MA(1).

61.IIporecc aBTOperpeccuy, HAUMHAIOMIMKCS B ONPE/ICICHHBI MOMEHT BPEMEHH, BBIXOJI Ha
CTaOWIIBHBIA PEIKUM.

62.Koppenorpamma nporiecca AR(p).

63.Ypasuenus FOmna-Yokepa.

64.Monenu ARMA, ycroBue CTallMOHAPHOCTH, PpoOIeMa O0IIUX MHOKUTENEH.

65.Moaenu ARMA, yuuTsIBaromme ce30HHOCTb.

Cnmcok BONPOCOB /U151 OATOTOBKH K 3a4eTy ¢ oneHkoii (Tembr 8-13)

1.Unentndukanus cranmoHapoii momenn ARMA 1o aBTOKOPPENSIIMOHOW M YacTHOW
aBTOKOPPEJIALIMOHHON (DYHKIIMSM.

2. Ta0nu1bl OBEIEHUS] KOPPEIOTpaMM.

3.Bei6opounas koppenorpamma.

4.9proIM4HOCTb.

5.Kpurepuu 11 npoBepKy paBEHCTBA HYJIIO aBTOKOPPEIIALUI U YaCTHBIX aBTOKOPPEISILIUMI.

6.IlpencraBnenne u npumenenue Q-tectoB boxca-Ilupca u Jlptonra-bokca ans rpynmbl
BBIOOPOYHBIX aBTOKOPPEIISIINH.

7.Metononorust bokca-Jl>xeHKnHca.

8.0uenunBanue cranroHapHoi moaenu AR(p).

9.0uenuBanue cranroHapHoi moaenu MA(q).

10.OuenuBanue crannonapuoin ARMA(p,q).

11.JlnarnocTrka OLIEHEHHOW MOJICIIH.

12.Bb160p Moaenu, OCHOBaHHBIN Ha HH(OPMAIIMOHHBIX KPUTEPUSIX.

13.IIporuo3upoBanye Ha OCHOBE MOJJOOPaHHON MOJIEIH.

14 HecranmoHapHbI€ PSIBI.

15.1Tporecc, cranimoHapHBI OTHOCUTEIBHO IETEPMUHHPOBAHHOTO TPEH/IA.

16.Croxactuueckuii Tpera. TS u DS pssl.

17 Monenu ARIMA.

18.Kpurepun Juku-dymiepa.

24



19.Pa3zButne n wuoctpanus tecta Juku-dymiepa u pacmmpennoro tecta Juku-dymiepa
Ha HAJIMYHE TUHUYIHOTO KOPHSI.

20.YyBCTBUTENBHOCTH K HATMYHIO IETEPMUHUPOBAHHBIX PETPECCOPOB.

21.F-cratuctuku.

22 KBaapaTuuHbIi TPEH]I.

23.KpaTHbie KOpHH.

24 MHOroOBapuaHTHasI MPoIeIypa.

25.lccnenoBanue mpobsieM, BO3HUKAIOMIMX MPU TECTUPOBAHWM HAa €AMHUYHBIA KOPEHb
(xputuka Henscona u [Tmoccepa (NelsonandPlosser (1982)) TecToB Ha e TMHUYHBINA KOPEHB ).

26.MccnenoBanne HEKOTOPHIX TECTOB Ha €IMHUYHBIA KOPEHb MPH HAJHMYUH CTPYKTYPHOTO
C/IBUTA.

27 Ilonsarue o tecrax Ileppona u 3uBoTa-DHApIOCA HA €IMHUYHBIA KOPEHb MPU HAJTUYUU
CTPYKTYPHBIX CABUTOB B JaHHBIX.

28.T1oHATHE O CE30HHBIX CIMHUIHBIX KOPHSX.

29.J/luHaMHU4YecKue MOJIEIIN. Mopnenb BEKTOPHOU aBTOPETPECCUU
(vectorautoregressivemodel, VAR).

30.YcaoBue cradbunsHocTd VAR, HaxoKIeHHE CTAOMILHOTO COCTOSHUS.

31.0t1kpritas VAR.

32.Haxoxnenue ctabuiIbHOM CBSI3M MEXKIy psiiamu, coctaBisiromumu VAR.

33.Ilon6op u oneHuBanue VAR, muarnoctTudeckue mpoueayphl.

34 Vcnonp3oBaHue MHOTOMEPHBIX HH(POPMAIIMOHHBIX KpUTepueB: Akauke, XeHHaHa-
Kyunna) u llIBapna-baiieca.

35.Be100p crienudukauyn MOIeTH, ONITUMATBLHON TITYOWHBI 3ama3/sIBaHui, OCHOBAHHOHN Ha
UH(OPMAIIMOHHBIX KPUTEPUSIX.

36.JlokHast (KaxyIiascs, MHHMAasi) pPErpecCHOHHas CBSI3b MEXKIY HeCTallMOHAPHBIMU
BPEMCHHBIMU PSIJIaMHU.

37.KouHTterpupoBaHHBIC BPEMEHHBIC PSIIbI, PAHT KOMHTETPAIIHH.

38.B0o3MoskHbIE TPUMEHEHHS K 9dKOHOMUYECKHM MOJEIISIM.

39.TectupoBaHue Ha HATUYKE KOUHTETPAIUH.

40.Teopema nipencraBneHus [ peiinmkepa.

41. Mopens xoppekimu omudOkamu (ErrorCorrectionModel — ECM), wunTepnperanus
koddpurmento ECM.

42 JIByxctyneHuatas npouenypa DHrina-I'peitnmkepa noctpoenuss ECM no umerommmces
CTAaTHCTHYECKUM JTaHHBIM.

43.TecTpoBaHre Ha HATWYHE KOMHTETPAIIH MEXy HECKOJIBKUMH BPEMEHHBIMHU PSITAMH.
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44. Onpe/ieieHne PaHTa KOMHTETPAINH C HCIIONb30BAHHEM MPOLEAYphI MoxaHceHa.
45. Beibop MOJIeH ¢ UCIIOJIb30BaHUEM WH(OPMAIIMOHHBIX KPUTEPHUEB.
46.PerpeccuoHHbBIE MOJICIN TS TTAaHETBHBIX JAHHBIX, COATAHCUPOBAHHBIC TAHETH.
47 Mopenb ¢ pukcupoBaHHBIME 3P HEeKTamMu.

48.Mogenb co cinydaitHbIMH 3¢ deKTamMu.

49.Bp160p MEXAy MOJENbI0 ¢ (PUKCHUPOBAHHBIMU PPEKTAMHU U MOJIENIBIO CO CIIydaiHBIMHU

s dexTamu.
50.Mopenu 6uHapHOTO BRIOODA.
51.Henoctatku TMHEHHOM BEPOSATHOCTHON MOJICIIH.
52. TIpobur-moenb.
53. Jlorur-mMo€eb.
54.Mopenu MHOXECTBEHHOT'O BBIOOpA.
55.Mojenb ynopsiio04eHHOI0 MHOKECTBEHHOTO BBIOOpA.
56.Mojenu ¢ IeH3ypUPOBAHHOM 3aBUCUMOM ITEPEMEHHOM.

IIpumepHbIe BAPUAHTHI IK3aMEHALIMOHHBIX OHJIETOB

3K3AMEHAIIMOHHBI BUJIET Ne 1
M0 TUCHUILTUHE «DKOHOMETPHKA
1. JIuneiiHOCTH perpeccuu Mo NEPeEMEHHbBIM U I1apamMeTpam.
2. HenpaBunbHas cienuduxanys GyHKIIHOHATHHON (POPMBI pETPECCHH.
3. Hccnenopanue BrirodaeT 10 Manbix npeanpusTuii 00padaThIBaroiei MpOMBIILIIEHHOCTH, T

Y — notpebiieHue MaTepralioB, THIC., py0. U X - 00beM MPOU3BOJCTBA, THIC., PYO.

Ne mpeanpusrtus O0beM POU3BOJICTBA, THIC., [ToTpebnenue MaTepuanos,
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
Tpebyercs:

[TocTpouTs nMHENHOE ypaBHEHUE MapHOU perpeccun Y oT X. Chenathb BBIBOI.

Paccuurars nuHelHbIN K03 huLMeHT napHoi Koppessiiuuu ChaenaTs BHIBOI.

Cpeanroro omm6OKy anmnpokcumanuu. Craenarb BHIBOI.

C nomomsio F- kputepust @uiepa olieHUTE CTATUCTHYECKYIO HAJIe)KHOCTh Pe3yJIbTaToB
PErpecCUOHHOT0 MOJEINPOBAHUS.

4.MImeroTcst JaHHble O MPUOBUIM KOMIIAHMM 3a 16 KBapTanoB. bbuin momydeHsl cieayromue
3HaYeHHE OLEHKU C€30HHON KOMIOHEHTHI C TOMOIIbIO MYJIbTHUILUIMKATUBHON MOJIEIIH.

Ton Ne xBaprana, |

26



I I 1" v

1 - - 1,191 1,835

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

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

4 0,962 0,346 - -
TpeOyercs:

Ornpenenutb CKOPPEKTUPOBAHHBIE CE30HHBIE KOMIIOHEHTBI C TOMOILBIO MYJIbTUILITUKATUBHOM

MOACIIH.

CrenaTh IpOrHO3 NPUOBLIM KOMIIAHWU HA IIEPBOE BTOPOE CIIEIYIOIIErO TO/Ia.
Vpasuenue tpengal =10,66+1,26-t. Cuenars BLIBOI.

3K3AMEHAHHOHHHFI BUJIET Ne 2
M0 JUCHUILIHHE «IKOHOMETPHKA»
1.Metononorust bokca-J/[>keHkuHCA.
2.Moieny MHOXXECTBEHHOTO BBIOODA.
3.MmMetoted cienyromiye JaHHbIe 3aBUCUMOCTH 00beMa BhIMyCKa MPOIyKIIUU (y) OT KOJHMYECTBA

pabounx (Xl)I/I CTOMMOCTH OCHOBHBIX (DOHIOB (THIC. py0.) (X2) 10 KpyMHBIX KOMIAHHH.

=

y xy Xn Ve Xy X3 ¥xq ¥Xxq X1Xa

CymmMma 65,7 88,9 35,_1 5306,9 | 8180,9 | 1323,7 | 6039,2 | 2297,5 | 3061,4

Tpebyercs:

Onpexnenuth napueie KodpduuneHTs! Koppesiuuu. Crenars BBIBOI.

[TocTpouTh ypaBHEHHE MHOXKECTBEHHON perpeccuu B CTaHAAPTU3MPOBAHHOM MaciuTalde U B
ecrecTBeHHOH Gopme. Caenarb SKOHOMHUYECKUI BBIBO/I.

[TpoBecTu olLileHKY KauecTBa MOJYyYEHHON MOJIENN € IOMOLIbI0 MHOKECTBEHHOI0 K03 duiinenra
KOppeIsiue U getepMuHanui. Caenarb BIBOJ.

4.11o necsitu Tepputopusm paiiona 3a 200X . Mi3BecTHBI 3HAaUEHUS IBYX MPU3HAKOB. Y paBHEHHE

perpeccun: ¥ = 2,2 +0,7x.

Paiion Pacxonp! Ha MOKYyTIKY CpenHenHeBHas 3apaboOTHAs IU1aTa
MIPO/IOBOJIBCTBEHHBIX TOBAPOB,THIC., OJTHOTO paboOTHHKA, pYO., X
pyo., ¥
Bragumupckas o0ur. 44 87
KocTtpomckas 0011 45 88
OpJioBckasi 00JI. 46 89
Ps3anckas o0 47 90
CmorneHckast 0011 48 91
TBepckas o011 49 42
bpsiackas o0 61 101
MBanoBckas 001. 62 102
Tynbckas 001 127 103
SApocnaBckas 0071 128 96

Ornpenennuts HATMYUE TeTEPOCKENACTUIHOCTH ITPU YPOBHE 3HAUNMOCTH ¢ = 0,05.
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Ikana oneHNBaHUA

Kpurepun oueHuBanusi Ouenka

JleMoHCTpUpYeT 3HAHME MaTepuaja B IIOJHOM 00beMe, 5 (oTIM4HO)
JIOTUYECKH NPABWIBHO M3JIaraeT OTBEThI HA BONPOCHI; 3HAET
QITOPUTMBI JJI1 NPOBEPKU CTATUCTHUECKUX THUIIOTE3, KPUTEpUU
aJICKBaTHOCTH W 3HAYMMOCTH BBIOPAHHOW MOJENHM WM 3aKOHa,
000CHOBAET TpaHUIlbl TOYHOCTH JUIsl TapaMeTPOB paclpeesieHus;
MMEET HaBBIK MPABHJIBHOTO BHIOOpPA M HCIOJIb30BAHUS METOJOB
TEOPUU BEPOSATHOCTEM H MAaTeMaTUYECKOW CTATUCTUKH IS
pemieHus 3agad B cdepe IKOHOMUKH, (UHAHCOB M OH3HEca,
VHTEPNPETALMU U aHAJIN3A NTOJYYEHHBIX PE3YJIbTATOB.

JleMOHCTpUpYeT 3HAHHWE MaTepuaia B MOJIHOM 00beMe, HO 4 (xopor1o)
HE3HAYMTEIIFHO HApYyIIAeT IMOCIEI0BATeIbHOCTh HU3JIOKEHHS, TaeT
HCYBCPCHHBIC MW HCIOCTATOYHO IIOJIHBIC OTBCTBI HaA BOIIPOCHI;
BJIaJICCT HABBIKAMU aHAIIM3a JAHHBIX, HEOOXOAMMBIX ISl PEHICHUS
IMMOCTABJICHHBIX JKOHOMHWYCCKUX 3aJad;, YMECT MCIIOJIb30BaAHUA
METOJIbl TECOPHH BEPOSITHOCTEH W MATEMAaTUYECKON CTATUCTHKH JJIS
pemeHus 3a/1a4 B cepe IKOHOMHUKH.

JleMOHCTpUpYeT HEMOJIHOE 3HAHME MpeaMeTa, Ho MaTepuai | 3 (yIOBJIETBOPUTEIHHO)
u3jaraer (parMeHTapHO W  HEMOCIEAOBATEeNbHO, JOMYCKaeT
OMMOKM B TPUMEHEHUH METOJa pelIeHHus, 3aJady peliaer
YaCTHYHO, HMMEET 3aTPyJHEHUS TPH BBHIOOPE alNTOPUTMOB JUIS
MPOBEPKU CTATUCTUYECKUX THUIOTE3, KPUTEPHUEB aJCKBATHOCTU U
3HAYMMOCTHU BHIOPAHHON MOJENM WIM 3aKOHA, METOJIOB JIMHEHMHOU
anreOpsl A peuieHus 3agad B cepe SKOHOMHKH, (PUHAHCOB U
Ou3Heca; HE UWMEeT HaBblKa WHTEPOpPETAllUd U  aHajIu3a
MIOJIyYEHHBIX PE3YJIbTATOB.

He pnemoncTpupyer ycBoeHHE OCHOBHOTO cojiepkaHus | 2 (HeYAOBIETBOPUTEILHO)
npeaMeTra, OOHApYKHBaeT He3HAaHUE OOJbIIeH YacTH y4yeOHOro
MaTtepuaa, I0ImycKkaeT rpyobie OmMuOKH B ONPEACICHUHN TTOHATUH 1
IpU pEIIeHUH 3ajay; He IEMOHCTPUPYET 3HAHHE METOJI0B cbopa u
aHaiM3a  MHQOpMaIMM; HE  yMEeT  MpOBOAUTH  aHAIIU3
npoecCHOHANBHBIX 3a]1au.

4.3. MeToan4yecKkne MaTepHaJIbl

IIpouenypa npoBeaeHnsi NMCbMEHHOT0 IK3aMeHAa

ATTECTallUOHHBIE UCIBITAHUS MPOBOMAATCS IMpPENoJaBareyieM, BEAYLUIUM JIEKIIMOHHbIE
3aHATHUSA 110 TAHHOW JUCUUILIIMHE.

[Ipu nmpoBeneH MUCEMEHHOTO dK3aMeHa B ayJUTOPUUA MOXKET OJJTHOBPEMEHHO HAXOIUThCS
9K3aMeHyeMas TpyIina B IOJHOM COCTaBe.

DK3aMeHAIIMOHHBIN OMJIeT BEIOUPAET caM IK3aMEHYEMBIN B CITyJaifHOM TOPSIKE.

DK3aMeHyeMble MOTYT TMOJIb30BaThCS MPOrpaMMOi Y4eOHON AMCHMILIMHBI, a TaKXKe C
paszpelieHus IpenoaaBaress KalbKyasaTopaMu.

[Ipu mpoBeaeHNN SK3aMEHAIK3aMEHYEMBIM TMPEJIaraeTcsi OTBETUTh Ha JIBa TEOPETHUECCKHUX

BOIIPOCAa U BBINIOJIHUTH ABA MPAKTUYCCKUX 3aaHNA B COOTBCTCTBUU C HpOﬁHGHHHMH TEMaMU.
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Bpemsi HanumcaHms 5SK3aMeHallMOHHOW pPaboTel coctaBmsgeT 90 MuH. (IO JKEIIAHHIO
HK3aMEHYEMOI'0 OTBET MOXET OBITh JOCPOUYHBIM).

W3noxxeHne Marepuaia BEJIETCS B JINCTE OTBETA, KOTOPBIN 3aTeM (110 OKOHYAaHUHU 3K3aMEHA)
cIaeTcs Ha MPOBEPKY dK3aMEHATOPYy.

IIpoBepka pabOT BBHINOJIHAETCS HK3aMEHATOPOM I10CIIE OKOHYAHMS 3K3aMEHAa M OLIEHKH
BBICTABJISIIOTCSL B COOTBETCTBUU C KPUTEPUSIMHU OLIEHUBAHUS.

B ciydae BO3HMKHOBEHHSI COMHEHUH OTHOCHTEIBHO TJIYOWHBI 3HAHUH SK3aMEHYEMOTO
9K3aMEHATOP MOJKET MPUIJIACUTHh €r0 W 3alaTh JONOJHUTEIbHBIE M YTOYHSAIOIIHME BOIPOCH B
npezenax yueOHOro MaTepualla, BHIHECEHHOI'O Ha 9K3aMEH.

OneHka pe3yabTaToB  MUCBMEHHOTO  aTTECTAlMOHHOTO  HCIBITAaHUS — OOBSIBIISCTCS

9K3aMCHYCMbIM B ICHBb €I'0 IIPOBCACHUS.

5. Meroauyeckue ykazaHus 1Jisl 00y4aouXcsl 10 0CBOEHUIO THCIUIITHHbI
MeTtoauyeckue yKa3aHus 10 BHIMOJTHEHHI) KOHTPOJIbHBIX PadoT:

JlanHbIN Bu pabOThI IPOBEPSIET:

1) ycBoeHHE 00yUYArOIIUMHKCS TTOJTYYCHHBIX B X071€ 00YYEHHsI yMEHHI U HABBIKOB;

2) CHoCOOHOCTh BBIOPATh HMHCTPYMEHTAJIbHBIE CPEICTBA Ui OOpabOTKH [JaHHBIX B
COOTBETCTBHH C ITOCTABJICHHOM 3a/1aucii;

3) yMeHHE TPOAHATM3UPOBATE PE3YIbTATHl PACYCTOB U 00OCHOBATH MOJyYECHHBIC BBHIBOIBI.

[Ipumeprno 3a 2-3 Hemenu 10 TNPOBEACHHUS KOHTPOJIBHON paboThl 00ydaromemycs
HEOOXOUMO TIONYYUTh Yy TpernojaBaTeNs MAaOIOH KOHTPOJIbHONW paboThl WM MPUMEPHBIN
MepeUYeHb MPAKTUICCKUX 3aJaHHH, BXOSMIINX B KOHTPOIBHYIO pa0OTy, U MOCJE ATOTO MPUCTYITUTH
K ITOJITOTOBKE.

[Ipu moAroTOBKE K KOHTPOIBHOM paboTe creayer:

1) mOBTOPUTH TEOPETUUECKUI MaTeprall IO TeMaM, BKIIOYEHHBIM B KOHTPOJIbHYIO paboTy;

2) IPOCMOTPETh MaTepHaITbl MPAKTHYCCKUX 3aHATHI U TOMAITHHUX 3a/1aHUii;

3) nonpoOoBaTh peUINTh 3a/aHus U3 Ma0JOHAa KOHTPOJIBHON paboThl WM MPUMEPHOIO
NepeyHs MPaKTUUECKUX 3aaHUI;

4) 3aKkpenuTh TMOJTYYCHHbIE YMEHHS U HaBBIKH, pelIas TMOXO0XKHe 3aJaHus U3
PEKOMEHIOBAaHHBIX MPEIo aBaTesieM YYCOHMKOB U y4eOHO-METOIMUECKUX TOCOOHIA.

Ecimm B mporiecce MOATOTOBKH K KOHTPOJBHOW padOTe BO3HHWKIM 3aTPyJHEHUS WA
TpeOyIOTCS Kakue-muOO YTOYHEHHS W PEKOMEHAAIMU, CIIeAyeT OOpaTUThCA 3a IMOMOIIBI0 K
MPEToaaBaTelio.

MCTOJII/I‘ICCKI/IC YKazaHus 10 MOATOTOBKE K KOJIVIOKBUYMY:
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KomnokBuym — »3T0 coOecenoBaHMe MpemnofaBaTelss M ydyallerocss IO 3apaHee
OIpEAEIEHHBIM KOHTPOJIbHBIM BOIIPOCAM.

OCoOEHHOCTh KOJUIOKBUYyMa B TOM, YTO 3TO HE MPOCTO (opMa KOHTPOJSA, a METOA
yriiyOJeHusl, 3aKpeIuieHUsl 3HaHUM ydalluxcs, Tak Kak B XoJie coOecel0oBaHMs IPernojiaBaTellb
UMEET BO3MOXKHOCTb Pa3bsICHUTh BOIIPOCHI, BOSHUKAIOIHME Y YYaIIEerocs B MPOLECCe MOATOTOBKH.

OTOT BHUJ JEATEIHOCTH Pa3BUBACT HABBIK OCYIIECTBISATH cOOp, aHAIU3 u 00pabOTKy
JTAHHBIX, HEOOXOMMBIX JJIS pelIeHus MPo(heCcCHOHAIBHBIX 3a/1a4.

Ha camocrosiTenbHyI0 IOATOTOBKY K KOJUIOKBUYMY 00Y4arolEeMyCsl OTBOJUTCS 2-3 HEJeNu.

IIpu noAroTOBKE K KOJIJIOKBUYMY CIIEAYET:

1) mpocMOTpeTh KOHCHEKTHI JIGKIMH M TPAKTHYCCKUX 3aHATHH W OTMETHTh B HHUX
MMEIOLINECS] OTBETHI HA BONPOCH! KOJJIOKBUYMA;

2) ecau KOHCHEKTbl COJAEp)KaT He BCE OTBEThl WJIM YacTb BOIPOCOB BBIHECEHO
IpernoJiaBaTeseM Ha CaMOCTOSTENbHOE PACCMOTPEHUE, HEOOXOJUMO U3YyUUTh COZiep KaHue yueOHOoH
JUTEpaTyphl, PEKOMEHJOBAaHHOW IIPETOAaBaTelEM,;

3) B cl1y4aeBO3HUKHOBEHHS KaKUX-JIM00 3aTPyIHEHUI IIPU MTOATOTOBKE CIEAYET OOpaTUTHCS
3a IOMOILBIO K IIPENoJaBaTesio.

CaMonoaroToBka K NpakKTH4eCKUM 3aHATHAM

[Ipu noAroToBKE K NPaKTUYECKOMY 3aHATHIO, 00ydaroIeMycsi HEOOXO0AUMO:

1) 03HAaKOMUTBCS C COOTBETCTBYIOIIEH TEMOM MPOrpaMMbl IUCLHUIIINHBL;

2) OCMBICIHUTD KPYI' H3Y4aeMbIX BOIIPOCOB U JIOTUKY UX PACCMOTPEHMS;

3) TIATeIbHO U3YYHUTh JEKIIMOHHBII MaTepuait;

4) U3y4uTh PEKOMEHI0BAaHHYIO JIUTEPATYPY 10 TaHHOH TEME;

5) 03HAaKOMHTBHCSI C BOIPOCAMH OYEPETHOTO MPAKTUUECKOTO 3aHSTHS.

BaxHbIM acleKTOM CaMOCTOSTENIbHOM MOJIrOTOBKM CTYAEGHTOB sBIseTcsl paboTa C
OnOIMOTEeYHBIM (HOHIOM.

Ora pabora npeanogaraeT pa3IudyHble BApUAHThI MOBBIIIEHUS TPO(ECCHOHATBHOTO YPOBHS
CTYJICHTOB B TOM YHUCJIE:

a) NOJyYeHHE KHUT B HAYYHOM a0OHEMEHTE;

0) U3yyeHHe KHUT, )KYpHAJIOB, ra3eT B YUTAIHLHOM 3aJI€;

B) BO3MOKHOCTb ITOMCKa HEOOXOJMMOIr0 MaTepuasa MocpeCTBOM JIEKTPOHHOTO KaTajlora;

I) MOJy4YeHHE HEOOXOIUMBIX CBEACHUN 00 HCTOYHMKAX HWH(OpPMAIMH y COTPYIHHUKOB

OUOJINOTEKMU.

6. YueOHas iuTepaTypa u pecypcbl HHPOPMANUOHHO-TEJIEKOMMYHHUKAIIMOHHOM CeTH
"UHTepHeT", BKIKYAA NepevYeHb Y4eOHO-MeTOANYeCKOro odecnevyeHus s
CAMOCTOSITEJILHOM Pa0doThI 00y4arouXcs M0 JUCIUIIIHHE
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6.1. OcHoBHasi JIuTEpaTypa.
1. Crok, 1. Beenenne B skonometpuky / JI. Ctok, M. YOTCOH ; mep. ¢ aHri. ; moxa Hayd. pena. M.IO.
TypyHnueBoii. — MockBa : Mznarenbckuit nom  «lemo» PAHXul'C, 2015. — 864 c. —
(Akagemuuecknii  yueOnmk). -  ISBN  978-5-7749-0865-3. -  Pexum  moctyma:
https://new.znanium.com/catalog/product/1043159
2. Hocko B.II. Oxonomerpuka Kuura 1, U.1,2: yuebnuk. — M.: leno, 2011. — 672 c.

3. Paccen, JpBuncon Teopus u metoasl sxkoHOMeTpuKH / [[pBuacon Paccen, [Ixeiimc Mak-KunHnon
I'. ; mox penakumeit E. . AnapeeBoit. — Mocksa : Jlemo, 2018. — 936 ¢. — ISBN 978-5-7749-
1205-6. — TekcT : aneKkTpoHHbIH // DnexkTpoHHO-O0nbmroTeunas cucrema IPR BOOKS : [caiiT]. —
URL: http://www.iprbookshop.ru/95131.html

4. Kantoposuu I'.I'., Jlekuuu: AHain3 BpeMEHHBIX psA0B, DKOHOMHUYecKH xypHan BIIID, 2002,

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

6.2. JlonoTHUTEILHAS JUTEpaTypa.

1. Kamepon 3.K. MukposkoHOMETpHKa: METObI U MX npuMenenus: Kaura 1 YyeOnoe nocobue /
Kamepon D.K., Tpusemu ILK., mep. ¢ anrn. mox Hayud. pexn. Hememea b. - M.:MJ [leno
PAHXuI'C, 2015. - 552 c.: 70x108 1/16. - (Akanemuueckuii yueonuk) (ITeperuér) ISBN 978-5-
7749-0955-1 - Pexxum noctyma: https://new.znanium.com/catalog/product/982080

2. Yunesam, I'pun DxoHomerpuueckuid anamm3. Ku.l / I'pun Yunesam ; non penakuumeii C. C.
CunenbaukoBa, M. 10. Typynuesoii ; nepeBon A. B. Xozasipes [u ap.]. — Mocksa : [eno, 2016. —
760 c. — ISBN 978-5-7749-1157-8 (xu.1), 978-5-7749-0959-9. — TekcT : 2NMEKTPOHHBIN //
DIIeKTPOHHO-OUOINOTEUHAS cucremMa IPR BOOKS : [caiiT]. — URL:

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

3. Yunbsam, 'pun OxoHoMeTpuueckuid aHanu3. Ku.2 / I'pun Yunesam ; nox penakuueit C. C.
CunenbaukoBa, M. 10. Typynuesoii ; nepeBox A. B. Xoasipes [u ap.]. — Mocksa : [eno, 2016. —
752 c. — ISBN 978-5-7749-1158-5 (xHu.2), 978-5-7749-0959-9. — TekcT : 3MEKTPOHHBIA //
DIIeKTPOHHO-OUOINOTEUHAS cucremMa IPR BOOKS : [caiiT]. — URL:

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

6.3. YueOHO-MeTOAMYeCKOe o0ecleyeHrne CaMOCTOSITeIbHOM padoThl.

He npenycmoTtpeHo.

6.4. HopmaTHBHbBIE IPaBOBbIE JOKYMEHTHI.

He npexgycmorpeno.
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https://new.znanium.com/catalog/product/1043159
https://ej.hse.ru/archive.html
https://new.znanium.com/catalog/product/982080
http://www.iprbookshop.ru/95146.html
http://www.iprbookshop.ru/95147.html

6.5. UHTepHET-pecypChl.
1. www.cbr.ru — LlenTpanbhsiii 6ank Poccun
2. minfin.ru — MunucrepcTBo punancoB Poccun
3. www.gks.ru — I'ockomcraT Poccun
4. www.rbc.ru — Madopmannonnoe areHTcTBO «Pocousneckoncaatunry (Poccus)
5. www.worldbank.org — BcemupHsiii 6aHK
6. www.imf.org — MexyHapoIHbIi BATFOTHBINA QOHIT
7. https://lwww.hse.ru/info — TocymapcTBeHHBI YHHBEPCHTET — BbICIIas IIKOJIa SKOHOMHKH
(Poccums)
8. www.beafnd.org - bropo sxoHomMuueckoro ananusa (Poccusi)
9. http://www.libertarium.ru/library - BuGnuorexa MaTepraaoB M0 SKOHOMHYECKOM TEMAaTHKE

10. www.ecfor.ru PAH MHCTUTYT HapOIHOXO35iICTBEHHOTO MPOTHO3UPOBAHUS.

6.6. IHbIE HCTOYHUKH.
1. EnuceeBa N.U. (pen.). DOxoHoMeTpuka: ydyeOHUK [l OakajaBpuara U Marucrparypsl. — M.:
FOpaiir, 2015. — 449 c. — Cepus: bakanaBp u maructp. AkaleMUUECKHl KypcC.
2. AucroB A.B., MakcumoB A.I'. DkoHoMmeTpuKa: miar 3a maroM. — M.: I'Y BII9, 2006. — 179 c.
3. MensuukoB P.M. Dxonomerpuka: yuednoe nocoodue. — M.: I[Ipocnekr, 2014. — 288 c.
4. babemko JI.O. OcHOBBI 5kOHOMeTpUYeckoro MmoaenupoBanus. — M.: IEHAH/I, 2016. — 432 c.
5. Martromok B.M., banamosa C.A., JIazantok 11.B. OCHOBBI 5KOHOMETPHUYECKOT'O MOJIEIUPOBAHUS
¢ ucnonszoBanneM EVIEWS: yue6Hoe nocobue — M.: PY/IH, 2011. — 206 c.
6. Kpemep H.III. DOxoHomeTpuka [DnekTpoHHBIN pecypc]: yaeOHUK AJis cTy1eHToB By30B/ Kpemep

H.II., ITytko B.A.- M.: OHUTU-JIAHA, 2012 http://www.iprbookshop.ru/8594

7. Hoyreptu K. BBenenue B skoHOMeTpuKy: YueOHUK. 2-¢ uzn./ [lep. ¢ anrn. — M.: UHOPA-M,
2004. - 432 c.

8. Bepouk M. (2008). ITyteBoauTens 1Mo COBpeMeHHOM sKoHOMeTprKe. M., Hayunas kuawra.

9. Marnyc 4. P., Katsimes I1. K., [lepeceuxuii A. A. Oxonomerpuka. Hauanbnblil kype: YueOHUK.
— 7-e u31., ucnp. — M.: Jleno, 2007. — 504 c.

10. DxoHOoMeTpuUKa : yueOHHK JuId OGakanaBpuata u maructparypsl / Y. W. EnuceeBa [u ap.] ; mox
penakuueit 1. Y. Enuceesoil. — Mocksa : M3garensctBo FOpaiit, 2019. — 449 ¢. — (bakanasp u
maructp. Axagemudeckuii kypc). — ISBN 978-5-534-00313-0. — Texkcer : anekrponnsiii // ObC
FOpaiir [caiit]. — URL: https://biblio-online.ru/bcode/431129
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7. MaTepuajibHO-TeXHUYecKas 0a3a, MHPOPMAIMOHHbIE TEXHOJIOTMH, IPOTPAMMHOE
o0ecrneyeHue U NH(POPMALMOHHBIE CIIPABOYHbIE CHCTEMbI

Jns u3ydeHus y4eOHOM ITUCHUIUIMHBI HEOOXOAMMO HalM4Hhe ayJuTOpPUM, OCHAIEHHBIX
MYJBTUMEIUIHHBIM 000PYIOBaHHEM U KOMIBIOTEPHBIX KJIACCOB C BHIXOJOM B MHTEpHET, JOCTYyM K
npaBoBoii cucteMme «KoncynbranT [1mrocy.

Pabora BbInonHsAETCS ¢ UCHOIb30BaHUEM TekcToBoro pepakropa MS WORD, MS ECXEL —
JUIs TaOJynl, quarpamM, (PMHAHCOBBIX M MaTeMaTH4ecKux GyHKmui u T.1., MS PowerPoint — mis
MOArOTOBKH CJIAKI0OB U MPE3ECHTALUH.

HauMeHoBaHHe CIIeNHAJIbHBIX
MoMeIleHNI 1 MOMeIeHui st
CaMOCTOAITEIbHOM PadoThI

OcCHaIEHHOCTh CeNHAJIBHBIX IOMELeHUI 1 MOMeleHu i UIs
CaMOCTOSAITEIbHOI padoThI

Yueonas ayoumopusn ons yueOHass MeOenb (CTONBI M CTyJdbs — paboyre MecTa OOYYaroIIMXCsS U
HpOBedeHUs YUeOHbIX 3aHamuil | TIperosiaBarens); J0CKa MeNloBas MAarHUTHas; OJKpaH; HNEepCOHAIbHBIN
(3aHAmMuil 1eKyuonHo20 muna, | KOMIIBIOTEDP; KOJOHKH, POCKTOP; MUKIIIEP; BeO-KaMepa; BbIXo B IHTepHET.
2PYRNOGbIX U UHOUBUOYATbHBIX

KOHCy1bmayuit)

yueOHass meOenb (CTONBI M CTYJdbs — paboyre MecTa OOYYaloIIHMXCS U
IpernojaBaTessa); J0cKa MeJIOoBas MarHUTHas; TEXHUYECKHUMH CpEICTBAMHU
(aymumo, BUOEO M MYIbTUMEIUHHBIC CPECTBA); MEPCOHAIBHBIN KOMIIBIOTED;
IIPOEKTOP; IKpaH; BeO-KaMepa; TeIeBU30p; BbIxo B VIHTEpHET.
KommbroTepHsIif KJlacc caMOIIOATOTOBKH: y4eOHast MeOenb, KOMIBIOTEpHAs
TEXHHKA C BO3MOKHOCTBIO MOJKIIIOYEHHUS K CeTH VMHTEepHET M NOCTyIoM B
NIEKTPOHHYI0 MH(OPMAIMOHHO-00pa30BaTENbHYI0 Cpely: KOMIIBIOTED;
teneBu3op; nporpamMma 1C; Beixon B UHTEpHET.
WNudopmannonHo-pecypcHplii  neHTp - bubmnoreka: KOMITBIOTEPHI  C
MOJKJIIOYEHHEM K JIOKanbHOW cetn ¢uinuana u Wutepuer, Wi-Fi, croms
ayauTOpHBIE, CTynbsi, Wi-Fi, aBTOMarm3upoBaHHyro OHONIHMOTEYHYIO
WHQOPMALIMOHHYIO CHUCTEMY U DJJIEKTPOHHBIE OHMOJIMOTEYHBIE CHUCTEMBI:
«Yuusepcurerckas Oubnmmoreka ONLINE», «3nekrpoHHO-OMOIMOTEYHAS
cucrema wusnarensctBa JIAHb», «DnexTpoHHO-OMONIMOTEUHAass cucTeMa
W3aTeNbCTBA «lOpaiiy, «ONEeKTPOHHO-ONOIOTETHAS cucrema
IPRbooksy»,«YHuBepcuterckas HMudopmamumonnas Cucrema POCCHUSAy,
«OnekTporHas OmbOmmoreka muccepranuii PI'by, «Haydnas snekrpoHHas
ouomoreka eLIBRARY», «EBSCO», «SAGE Premier». Cucrema
(enepaybHBIX 00pa30BaTEIbHBIX MOPTAIOB «OKOHOMHKA. Coumoiorus.
MeHemKMeHTY, «tOpunnyeckas Poccusy, Cepsep OpraHoB
rocynapctBeHHOl Biactu P®, Caiit Cubupckoro denepanbHOro okpyra u
ap.

Kageopur Kommerotepsl ¢ BeixooM B MHTEpHET, B T.4. OCHAIllCHHBIE BeO-KaMepou,
rapHUTYpO# (HaymIHMKH + MHUKpPO(OH), CTOJBI, CTYNbs, Kpecia O(HUCHBIE,
HOpUHTEP, HIKA(HI.

Komnvromepnutii knacc ons Kommbrotepsl ¢ BeixoJloM B VIHTEpHET M B JIOKAJIBHYIO CETh, Ja3epHBIH
npenodasameneil HOPUHTEP, CKaHEPHI, CTOJIBI AyAUTOPHBIE, CTYNbs, JOCKA ayIUTOPHAS

Yueouwvie ayoumopuu ons
nposedenus 3aHAmMuil
cemuHapcKozo muna

Iomewernusn ona
CamMOCHoAmenbHoll padomul
odyuarouwguxcs.
Hughopmayuonno-pecypchulii
yenmp - bubnuomexa

ba3bl JAHHbIX, I/IH(I)OpMaI[I/IOHHO'Cl'[paBO'-IHLIe U MOUCKOBBIC CUCTEMBbI

www.biblio-online.ru —3nekTponno-6udnuoreuynas cuctema [IbC] KOpaiit;
http://www.iprbookshop.ru — DnektporHo-6ubroTeunas cucrema [DBC] «Iprbooksy
https://e.lanbook.com - DnexTponHo-OubIMOTEYHAst cucTema [IBC] «Jlauby.

http://elibrary.ru/ - Hayunas snexkrponHnas 6ubnmoreka Elibrary.ru.

https://new.znanium.com DyekTpoHHO-0MOIHOoTeYHas cuctema [DBC] «Znanium.comy.
https://dlib.eastview.com — Uudopmarmonusiii ceppuc «East View».

https://www.jstor.org - Jstor. IlomHble TEKCTBI HAYYHBIX XYPHAJIOB W KHHUT 3apyOeKHBIX
U3aTeIbCTB.

NoabkowhE
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8. https://elibrary.worldbank.org - Dnexrponnas oubmuorexa Becemuproro banka.

9. https://link.springer.com - TIOJHOTEKCTOBBIE MOJUTEMATHYECKUE 0a3bl aKaIEMHAYECKUX
JKYPHAJIOB M KHUT M3JIaTeNIbCTBA Springer.

10.  https://ebookcentral.proquest.com - Ebook Central. TloaHble TEKCTHI KHUT 3apyOeXHBIX
HAYYHBIX U3/IATCIbCTB.

11.  https://www.oxfordhandbooks.com - Jloctym K TOJHBIM TEKCTaM CIIPABOYHHKOB
Handbooks m3marensctBa Oxford mo mpeameTHbIM 00JIacTsIM: SKOHOMHUKA M (DUHAHCHI, MPAaBO,
OU3HEC U yIpaBIlCHHUE.

12.  https://journals.sagepub.com - IToiHOTEKCTOBAsE 0a3a HAYYHBIX KYPHAIOB aKaJIeMUYCCKOTO
U3/aTeNIbCTBa Sage.

13. CmpaBouHo-npaBoBas cucreMa «KoHCYIbTaHTY.

14, DnexTpOHHBIN MEPUOAMICCKUN CIIPaBOYHUK «I apaHT».
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