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1. IlepeyeHb MJIAHUPYEMBIX Pe3yJIbTATOB 00y4eHHS MO JUCHUIINHE, COOTHECEHHBIX €
IJIAHMPYEMbIMH Pe3yJIbTaTaMH 0CBOEHUSI NPOrPaMMbl

1.1.
KOMIIETCHIMSIMMU:

Hucunmmna b1.0.09 «OkxoHomerpukay o0ecreunBaeT OBJaJeHHE CIeAYIOINMU

Tabmauua 1

Kon
KOMIIETEHIH
U

Haunmenosanue

KOMIIETCHIIUHN

KOMIICTCHIIUHA

Kox
JTana
0CBOCHHSA

HaumeHoBaHMe 3Tama 0CBOCHHS
KOMIIETCHII NN

OIIK OC-4

Cnocoben
9KOHOMETPHYECKUE
METOAbI
NPUKJIAJIHBIX 32139

MMPUMCHATH

Cniocoben OPUMEHSTh
UHCTPYMEHTBI 3KOHOMETPHKH B
nemsix  coopa, o0OpaboTku U

aHaJIn3a CTaTUCTUYCCKUX JAaHHBIX

OIIK OC-4.1

JUISL  pEIIeHUs

Cniocoben UHTEPIPETHPOBATH
HOJTy4YCHHBIC pe3yabTaThI
pacyeToB MO 3KOHOMETPUYECCKUM
MOJICIISIM

OIIK OC-4.2

1.2.B pe3yjibTaTe OCBOCHUA JUCHUIUIMHLBL Y CTYACHTOB JOJIKHBI OBITh C(i)OpMI/IpOBaHBIZ

Tabauua 2

OT®/TD/TpynoBbie
/podeccHoHaTBHBIE
NEeNCTBUA

KO,I[ JTalia OCBOCHHUA
KOMIICTCHIIM

PesynbraTel 00y4eHus

OIIKOC -4.1

HA YPOBHE 3HAHULL:

OCHOBHBIC TOHSTHS U OIPEJIEJIEHUs] 3KOHOMETPUKH,
cnenupuKy S3KOHOMETPUYECKOTO aHAJIN3a,;

Ha YpoGHe YMEeHUl.

MNPUMCHCHUC CTAHAAPTHBIX MCTOAOB IIOCTPOCHHA H
OLIEHUBAHMsI SKOHOMETPHUUECKUX MOJIENIEH;

Ha yPOBHE HABbIKOG:

IIOCTPOCHHE U aHAJIN3 YKOHOMETPUUECKHUX MOJIEIIEH.

OIIK OC -4.2

HA YpOBHe 3HAHUIL.
HYKOHOMHYECKUE MIPOIIECCHI, SIBJICHHS,
TEOPETUYECKHME M OCHOBHBIE 3KOHOMETPHUYECKHE
MOJIEJIH JJIsi JaHHBIX TPEX TUIOB: BPEMEHHBIE PSJIbI,
nepeKkpECTHhIE JaHHBbIE (Cross-section), MaHeTbHBIE
JAaHHBIE;

COBOKYITHOCTh TIO3HaHWi B cdepe (HUHAHCOB U
KpeauTa;

HA YpOBHe YMEeHU:

[OCTPOCHHE  CTaHJAPTHBIX  TEOPETUYECKUX U
HKOHOMETPHUYECKUX MOJIeIEeH, aHaJM3 "
coJlepKaTeNbHasl ~ MHTEPHpeTanus  MOTyYSHHBIX
pe3yIbTaTOB;

BBISIBIICHHE TPUYMHHO-CIEICTBEHHBIX CBSA3EeH B
chepe (GHUHAHCOB © KpeAWTa, BBIICICHUE UX
CHCTEMHBIX 3JIEMEHTOB;

NPOBEJICHUE  TIPOBEPKH  KadecTBa
HKOHOMETPHUECKUX MOJIEIIEH;
aHaM3 W Ccojep)KaTeNbHas
MOJTy4EeHHBIX pe3yIbTaToB

OCHOBHBIX

WHTEpIpeTanus
pacyeToB 10




HYKOHOMETPHUYECKUM MOJCIISIM;

Ha ypo6He HABbIKOG:

ONKCAaHNE DKOHOMHUYECKHX TIPOIIECCOB U SIBICHHIA,
aHaM3 W COZep)KaTeslbHAsh  MHTEPIPETaLus
MOJTyYCHHBIX Pe3yJIbTaTOB;

MPUMEHEHUE KPUTUYSCKOTO aHAIM3a M CUCTEMHOTO
moaxoga B cdepe (puHAHCOB ®  KpeauTa,
dopmynupoBka OOOCHOBAaHHBIX MPEUIOKEHUH Ha
OCHOBE aHayM3a (PMHAHCOBOW M KPEJAUTHOU CQepsl
COTJIACHO TPHUYUHHO-CIIEACTBCHHBIM JIOTHYECKUM
YMO3aKITIOYCHUSIM, UCXOMSIINM U3 CYIIECTBYIOIIUX
¢axToB.

2. O0bem U MecTO TUCHUILINHBI B cTpykType OIT BO

O0BbeM JUCHUIIINHBI

Huctnmmummaa b1.0.09 «Okxonomerpuka» cocraBisier 10 3aderHpix emunmim, T.6. 360
aKaJeMHUYECKUX YacoB.

Ha xoHTakTHYIO paboTy ¢ mpemnogaBareneM BoiaeneHo 132 yaca, n3 Hux 64 yaca nekuuid u
68 "acoB MpPaKTUYECKUX 3aHATHIA, U3 HUX 4 Yaca BBIJCJICHO HAa KOHCYJIBTAIIUIO MO MPOMEXYTOYHON
aTTeCTalliy; Ha CAMOCTOSTEIHHYIO paboTy o0ydaronmxcs BeieiacHo 174 gaca st ounoi ¢/o.

Ha xoHTakTHYI0 paboTy ¢ mpernoaaBareneM BblesieHo 68 yacoB, u3 HUX 32 yaca JeKIUH U
32 yaca TPAKTHYECKHX 3aHIATHHA, 4 4Yaca BBIICICHO HAa KOHCYJBTAIMIO IO TPOMEKYTOUHOU
aTTECTAIlMK; Ha CAaMOCTOSITEIbHYIO paboTy 00y4Jaronuxcs BblieneHo 238 4acoB JijIsl OYHO-3a0YHOU
¢/o.

Ha xoHTakTHYI0 paboTy ¢ npernojaBaTeieM BbIICICHO 32 4acoB, U3 HUX 14 4acoB JIGKIIUN U
18 "acoB mpakTUYCCKUX 3aHATHH, U3 HUX 4 Yaca BBIICIICHO Ha KOHCYJIBTAIUIO 110 MMPOMEXKYTOYHOMN
aTTecTalliy; Ha CAMOCTOATENbHYIO paboTy oOydarommxcs Beineneno 310 yaco st 3a0uHoi (/0.

Mecto nucuuniaunbl B cTtpykrype OII BO

Hucoummmaa b1.0.09 «OxoHoMeTpuka» u3ydaercs Ha 3 Kypce, B 5 U 6 ceMecTpax Jyis
CTYAEHTOB O4HOH ¢/0; Ha 3 u 4 Kypce, B 6 u 7 cemecTpax Ui CTYyJEHTOB OYHO-3a0YHON U 3a0UHOU
¢/o.

JucuumuinHa b1.0.09 «OkxoHoMeTpuKay peanusyercs nocie uzydenus aucuumind b1.0.05
«Teopus BeposaTHOCTEN»; 51.0.06 «Maremarnyeckasi CTaTUCTUKAY.

W3yuenne qUCIUIUIMHBI 3aKaHYMBAETCS IK3aMEHOM B Ka)KJIOM U3 CEMECTPOB.

3. Conep:xaHue M CTPYKTYpa AMCHHUIIJIMHBI
Ounasn popma odyuenusn

Tabmuna 3.1
O0beM AMCHHUILIMHBI, AK. Yac./ Yac. ®opma
KonTakTHas padoTa TeKyLIero
Ne i/ HaumenoBanme Tem o0yvarommuxcs ¢ KOHTPOJISAA
(pa3neJioB) Bcero npenojaaBareyiemM CP | ycmeBaemocTH®,
N0 BUAAM YUeOHBIX 3aHATHI NMPOMEKYTOYHOI
J JIP 113 | KCP arrecranuu™™
OKOHOMETPHUKA U €€ CBS3b C
9KOHOMUYECKON TEOPHEH.
Tema 1. | McTOAOTONA 8 2 2 4 Kon
9KOHOMETPHYECKOTO
uccneaoBanus. TUIbI
SKOHOMHMYECKHX JTAaHHBIX




Tema 2.

Monens napHoO# TUHENHON
perpeccun. Meton
HauMEHBIINX KBaIPaTOB.
Teopema ['aycca-MapkoBa

20

12

K, Kon

Tema 3.

[IpoBepka runotes B
MOJIETIN TIapHOM JIMHEHHON
perpeccun. Beibop
“HamTy4Iien” MOJIeNH.
Hapyienue npennocsuiok
teopemsl ['aycca-Mapkoga.
Perpeccus 6e3 cBoG0HOTO
IIeHa

26

14

K, Kon

Tema 4.

Mojiens MHOXECTBEHHOM
JIMHEWHOM perpeccuu.
MHK. Teopema I'aycca-
Mapxkosga. IIpoBepka
BBITIOJTHEHHS CTAHIAPTHBIX
MPEONI0KEHNH 00
oImnOKax B TUHEHHOM
MOJICITH HaOJTFOACHII

20

12

K, Kon

Tewma 5.

[IpoBepka runores u
CTaTUCTHYCCKUEC BbIBObI B
MOJEJIM MHOKECTBEHHOM
JIMHEHHOU perpeccuu

16

12

K, Kon

Tewma 6.

Henuneinrie
perpecCUOHHBIE MOJICIIH

22

14

K, Kon

Tema 7.

OrneHKa HCCIIeIOBaHU,
OCHOBAHHBIX Ha
MHOKECTBEHHOW PErPECCUU

22

14

K, Kon

Tema 8.

CranuoHapHbie BpEMEHHBIC
psansl, Mogenmu ARMA

36

10

10

16

K, Kon

Tema 9.

Hecraunonapusie
BPEMEHHBIE PSIBL.
Wnenruduxanms
CTaIllMOHAPHBIX U
HECTaIlMOHAPHBIX PAJIOB B
pamkax mozeneir ARIMA

32

16

K, Kon

Tema 10.

PerpeccuonHslil anaims
JUTS CTal[MOHAPHBIX
BPEMEHHBIX PSJIOB.
JlnHaMu4ecKkue MoIeNIn

28

16

K, Kon

Tema 11.

PerpeccuonHslil aHaims
HECTaLMOHAPHBIX
BPEMEHHBIX PSIOB.
Kounrerpamus u Mmoaenu
KOPPEKIIUHU OIMOKaMHU

28

16

K, Kon

Tema 12.

Mopaenn maHeIbHBIX
JTAaHHBIX

22

14

Kon

Tema 13.

Mojenu ¢ orpaHMuYEeHHOU
3aBHCHMOM IEPEMEHHOMN

22

14

K, Kon

KOHch'IBTaI_[I/II/I Ha IPOMEKYTOUYHYIO

aATTCCTAIHUIO

4

TIpoMexxyTouyHasi aTTecTaius

54

54

k3 (2)

Bcero:

360

64

68

54

174

Ouno-3aounasn gpopma odyuenusn




Tabmuua 3.2

Ne i/l

HaumeHoBaHue teM
(pa3nesoB)

O0beM JUCHHUILIMHDI, aK. Yac./ yac.

Bcero

KonTakTHas paboTa
odyyarouuxces ¢
npenogaBaresnaemM

10 BUAAM YUeOHBIX 3aHATHI

J JIP 13 | KCP

Cp

dopma
TEeKYLIEero
KOHTPOJIS
ycneBaeMocTu®,
NMPOMEKYTOYHOM
aTrecTanuu™>

Tema 1.

DKOHOMETPHKA U €€ CBS3b C
SKOHOMHUYECKON TeOpHUEeH.
Metononorus
SKOHOMETPHUUECKOTO
uccienoanus. Tumnel
9KOHOMHUYECKHUX JaHHBIX

18

16

Kon

Tema 2.

Mopenb napHOU TUHEHHOU
perpeccun. Meton
HauMEHBIINX KBaJPaTOB.
Teopema I'aycca-MapkoBa

24

18

K, Kon

Tewma 3.

IIpoBepka runores B
MO/IENIN TTapHOM JTMHEHHON
perpeccun. Beibop
“HaMTy4IIeH” MOJICIH.
Hapyienne npennocsuiok
teopemsl ['aycca-Mapkoga.
Perpeccus 6e3 cBoboaHOTO
YIeHa

26

18

K, Kon

Tema 4.

Mopens MHOKECTBEHHON
JINHEUHOU perpeccHm.
MHK. Teopema I'aycca-
Mapxkosa. [IpoBepka
BBITIOJTHEHHS CTAaHIAPTHBIX
MIPeOI0KEHU 00
OIMOKax B JIMHCHHOM
MOJICJIH HAOJIIOICHHIA

26

18

K, Kon

Tewma 5.

[IpoBepka runores u
CTaTHCTHYECKHE BBIBOJILI B
MOJEJIN MHOKECTBEHHOM
JINHEHHOM perpeccuu

28

20

K, Kon

Tema 6.

Henuneiinoie
pErpecCHOHHBIE MOJIENH

26

20

K, Kon

Tema 7.

OrneHKa HCClIeIOBaHUH,
OCHOBAHHBIX Ha
MHOXECTBEHHOH perpeccuu

26

20

K, Kon

Tema 8.

CrauuoHapHble BPEMEHHBIE
psanel, Mogenu ARMA

20

18

K, Kon

Tema 9.

Hecrannonapusie
BPEMEHHBIE PSIIBI.
Unentuduxanms
CTallMOHAPHBIX U
HECTallMOHAPHBIX PSJIOB B
pamkax mozeneir ARIMA

20

18

K, Kon

Tema 10.

PerpeccuonHslil anaims
JUISL CTALIMOHAPHBIX
BPEMEHHBIX PSI0B.
JluHaMHuuyecKue MOAEIHN

22

18

K, Kon




Tema 11.

Perpeccuonnslii ananmms
HECTaIMOHAPHBIX
BPEMEHHBIX PSJIOB.
KounTterpanus u moaenu
KOPPEKITHH OITHOKAMH

22

18

K, Kon

Tema 12.

Mogenu maHeabHBIX
JAHHBIX

22

18

Kon

Tema 13.

Mopenu ¢ orpaHU4EeHHON
3aBUCUMOM IEPEMEHHOMN

22

18

K, Kon

Koncynpranyuu Ha IpoOMeXyTOUHYIO

ATTCCTAIlUIO

4

HpOMC)KyTO‘lHaﬂ aTTeCTalusa

54

54

K3 (2)

Bcero:

360

32 36 54

238

3aounan ¢popma odyuenusn

Taomuua 3.3

Ne i/

HanMenoBaHue Tem
(pa3zaeJioB)

O0beM JUCHHUILIMHDI, aK. Yac./ yac.

Bcero

KonTakTHas padora
odyvyarouuxcs ¢
npenojgaBaTejieM

10 BHAaM Y4eOHbIX 3aHATHH

J JIP 3 | KCP

CpP

dopma
TeKylIero
KOHTPOJIsI
ycneBaeMocTu®,
NMPOMEKYTOYHOM
arrecranuu™*

Tema 1.

DOKOHOMETPHUKA U €€ CBS3b C
SKOHOMHUYECKOU TeopHei.
Meroponorus
SKOHOMETPHUYECKOTO
uccienoanus. Tumnel
SKOHOMUYECKHUX TAHHBIX

26

24

Kon

Tema 2.

Mopenp napHoOil TUHEHHOU
perpeccun. Meton
HaNMEHBIINX KBaJPaTOB.
Teopema I'aycca-MapkoBa

26

24

K, Kon

Tewma 3.

[IpoBepka runores B
MO/IENIN TTapHOM JIMHEHHON
perpeccun. Beibop
“Hamydliei” MOAEIH.
Hapyenne npennocsuiok
teopemsl ['aycca-Mapkosga.
Perpeccus 6e3 cBob6oaHOTO
YyjIeHa

26

24

K, Kon

Tema 4.

Mopens MHOXKECTBEHHOM
JINHEUHOU perpeccum.
MHK. Teopema I'aycca-
Mapxkosga. [IpoBepka
BBITIOJTHEHUSI CTAHIAPTHBIX
MIPEONIOKEHUI 00
OIMOKaxX B JIMHEHHOM
MOJIETTN HaOJTIOIEHUI

26

24

K, Kon

Tema 5.

IIpoBepka runores u
CTaTUCTUYECKUE BBIBOJIbI B
MOJEJIN MHOKECTBEHHOM
JINHEHHOM perpeccuu

26

24

K, Kon

Tema 6.

Henuneiinoie
perpecCUOHHBIE MOJEIU

26

24

K, Kon




O1cHKa HCCICA0BaHUM,
Tema 7. | ocHOBaHHBIX Ha 26 2 - 24 K, Kon
MHO>KECTBEHHON perpeccuu

CTa HNOHAPHBIC BPCMCHHEIC
1T p P 26 2

Tema 8. psabl, Mogenn ARMA

- 24 K, Kon

Hecranuonapusie
BPEMEHHBIE PSIBL.
Wnenruduxanms 2 5
CTAIlMOHAPHBIX U

HECTAIlMOHAPHBIX PAIOB B
pamkax moxeneit ARIMA

Tema 9. - 24 K, Kon

Perpeccuonnslii ananus
JUTSL CTAITIOHAPHBIX 2
BPEMEHHBIX PSIIOB.

JuHamMuyeckue Moaenu

Tewma 10. - 2 24 K, Kon

Perpeccronnsrii ananus
HECTalMOHAPHBIX

Tema 11. | BpeMEeHHBIX PSIIOB. 26 2 - 24 K, Kon
Kounterpauus u moaenu
KOPPEKIINH OITNOKaMH

Mogenu maHeabHBIX 2
JTAHHBIX

Tema 12. - 2 24 Kon

Mojenu ¢ orpaHUYE€HHON

Tema 13. " o
3aBHUCUMOM MepEMEHHOI

26 2 2 22 K, Kon

Koncynpranyum Ha IpoMeXyTOUHYIO 4 4
aTTECTALUIO

[TpomexxyToYHasI aTTeCTalus 18 18 Ok3 (2)

Bcero: 360 14 18 18 310

* — hopmbl mekywe2o kKonmpoJis ycnesaemocmu: konmpoavhas paboma (K), konnoxeuym (Kon).
** - dhopmul npomesicymounou ammecmayuu: 3x3amen (IK3).

Conep:xaHue TMCUMILTHHBI
Tema 1. JDxoHOMeTpPHKAa M ee CBfI3b C JKOHOMHYECKOH Teopueil. MeTogosorus
IKOHOMETPUYECKOro ucciaeaoBaHusl. THIIBI IKOHOMUYECKUX JAHHbIX.
DKOHOMETpUKA U €€ CBSA3b C SKOHOMHUYECKOW Teopuel. Ha kakue BOMPOCHI MO3BOJISIFOT
OTBETUTH YKOHOMETPUUYECKHUE METOAbl. MOJIeNH CBSI3U M MOJIENIM HAOIIOACHUH; SKOHOMETpUYECKast
MoOJi1eJIb, MOA00paHHast MOJIeNb. THUIIBI JaHHBIX U Mojesel. ICTOUHWKH CTaTUCTUYECKUX TaHHBIX.

Tema 2. Mogeab nmapHoii JuHeilHOH perpeccnu. MeToa HAHMMEHBIIMX KBaJpaToB.
Teopema I'aycca-Mapkosa.

Teopernueckass u  BbIOOpOYHass perpeccus. MHTeprperanus CiydyaifHOro — 4ieHa.
JIuHeHOCTh perpeccuu 1Mo nepeMeHHbIM U napameTpaM. Meroa HauMeHbmnX kBajparoB (MHK).
Csoiictea MHK onenok mnapamerpoB Moxenu. ['eomerpuss MHK. Ilpennonokenuns merona
HAaUMEHBIINX KBaJpaToB U TeopeMa ['aycca-MapkoBa. Beibopounoe pacnpenenenne MHK onenku.

Tema 3. IlpoBepka rumore3 B MOAeJM MAPHOI JIMHeWHOH perpeccun. BbiOop
“Hamnyqmein” monesan. Hapymenue npeanocsiiok teopemsl I'aycca-MapkoBa. Perpeccust 6e3
CBOOOHOIO YJICHA.

IIpoBepka CTaTUCTMUYECKUX TUNOTE3 O KO3(DUIIMEHTaX perpeccud U JOBEpUTEIbHBIC
MHTEpBaJbl. JIByCTOPOHHHE U OJIHOCTOPOHHHE TUIOTE3bl. Perpeccust ¢ OMHapHOU 00bBACHSAIOIIEH
nepemMeHHoil. Kputepun kauectBa NpHOMM)KEHHS TaHHBIX MOJIENBIO M UX HCHOJIb30BAHUE IS
BBIOOpa Mojenu. Hapymenus npenmnonoxenuit TeopeMsl ['aycca-MapkoBa (TeTepocKe1acTUIHOCTD,
AaBTOKOPPEIMPOBAHHOCTh) M WX HOCIEACTBHS. MeTolasl  «OOprOb» €  HapyLICHUSIMHU



MPEAIONOKEeHUM TeopeMbl ['aycca-MapkoBa. Mcnonb30BaHHE  OLUEHEHHOM  MOJENW IS
MPOTHO3UPOBAHMUSL.

Tema 4. Moaeab MHo:xkecTBeHHOHM JuHeiiHoil perpeccuu. MHK. Teopema I'aycca-
Mapxoga. IIpoBepka BbINOJHEHUSI CTAHIAPTHBIX NMPEAINOJI0KeH! 00 omulOKax B JMHEHHOH
MOeJI HAOJII0NeHMIA.

Cwmelienne u3-3a MPOMYUIEHHON TmepeMeHHOW. Mojenb MHOKECTBEHHOW JMHEHHOM
perpeccun. OlLieHKa HaMMEHbBIIUX KBaAparoB. [IpeamonokeHus MeToAa HAaMMEHBLIUX KBAJIpaTOB
JUIL MOJEIM MHOXECTBEHHOM JIMHEMHOW perpeccun M Teopema l'aycca-Mapkosa IIposepka
BbINOJHEeHUsT npeanoyoxennii MHK. Hapymenuss npenanonoxxenuit teopemsl ['aycca-MapkoBa
(reTepocKeqacCTUYHOCTh, MYJIbTHKOJJIMHEAPHOCTb, aBTOKOPPEIUPOBAHHOCTb), MX IMOCIEACTBUS U
MeTOJIbl «00pHOBI» ¢ HUMU. KpuTepuu kauecTBa MpUOIMKEHHS JAHHBIX MOJENBI0O MHOKECTBEHHON
JMHEWHOW PErPecCHH U MX HCIIOJIb30BAaHME IJIsl BBIOOpA MOJIEIIH.

Tema 5. IIpoBepka rumnore3s M CTaTUCTHYECKHE BLIBOAbI B MOJAEIH MHOKECTBEHHOMH
JIMHEHHOM perpeccuu.

[IpoBepka TUNOTE3 U AOBEPUTENbHBIE MHTEPBAIBI Ui 0qHOTO Kod(dduumenta. IIpoepka
COBMECTHBIX THIOTEe3. TecTHpOBaHUE OTPaHUYEHUs, BKIIIOYAIOIIEr0 HECKOJBKO KO3(P(PHUIHEHTOB
mojenu. TectupoBanue crieupUKAIMA MOJICIA MHOKECTBEHHOH JIMHEHHOM PETrpeccHi.

Tema 6. HetuHelinble perpeccHOHHBbIE MO/IEJIH.

OOmiass  crpaterus MoOJENHpPOBaHUS  (QYHKIMM  HEIUHEHHON  perpeccun.  Busl
HenuHetHocTu. [lapHast HenuHedHas perpeccus. B3auMoJencTBUe MEXAY HE3aBUCHUMBIMU
MIEPEMEHHBIMH.

Tema 7. OueHka ucciie10BaHUii, OCHOBAHHBIX HA MHOKECTBEHHOM perpeccum.

BHyTpeHHss 1 BHEUTHSISE 000OCHOBAaHHOCTh HccienoBaHuss. CMEIICHHE M3-3a MPOMYIICHHBIX
MIEPEMEHHBIX, CMEILIEHNE H3-3a OIIMOOK M3MEpPEHUs OOBACHSIONUX MEPEMEHHBIX, OTCYTCTBYIOIINE
JIaHHBIE, CMEIIEHUE M3-3a 0TOOpa HAOJIIOACHUH, HEMpaBUiIbHas crieruukanus GyHKINOHATHHOMU
dopMmbl perpeccun. B3anmmHoe BiusHHE mNepeMeHHbIX. CHCTEMbl OJHOBPEMEHHBIX YpPaBHEHUHU.
CtpykTtypHass W TmpuBefeHHas (opmbl. DK30T€HHBIEC, OHAOTEHHBIC, MPEIONpPeIeTIECHHbIE
nepeMeHHble. MaeHTuPpUInpyeMoCTh OTAENBHBIX ypaBHEHUH CTPYKTYpHOU (GopMbl. OlieHUBaHUE
CHUCTEMBl OJTHOBPEMEHHBIX YypaBHEHUW. BHyTpeHHsiT W BHEWHSS OOOCHOBAaHHOCTh TIPH
MIPOTHO3UPOBAHUU IO MOJIENH perpeccud. [IoHATHE 0 METO/Ie UHCTPYMEHTAIbHBIX IEPEMEHHBIX.

Tema 8. CranmonapHbie BpeMeHHblIe psiibl, Mogean ARMA.

Bpemennoii psn. Croxactuueckuil ciy4aiiHbiil npouecc. CTallMiOHapHbIE BPEMEHHBIE PSIbL.
ABTokoppensunonHas ¢pyHkuus. bensiit mrym. [IpoBepka Ha rayccoBCKHit Oelnblii HIyMm.

MA(q). Oneparop 3anazasiBanus. MA(1).

Wnentudpunupyemocts, yciaoBue obOparumoctd. JluHeliHple mpouecchl. Pa3znoxeHue
Bonabaa. I[TpuMeps! cTalimoOHapHBIX BPEMEHHBIX PSIIOB B 9KOHOMUKE.

I[Mpouecc AR(P), ycioBue cTaiioHapHOCTH. [IpecTaBieHne B BUIE CKOJB3SIIIETO CPETHETO
OECKOHEYHOT0 MOopsI/IKa.

MA(Q) — ycrmoBue 0OpaTHMOCTM — TMpPEICTaBICHHE B BHJE IpoOIlecca aBTOPETPECCHU
6eckoneuyHoro nopsaka. Heodpatumsiii npouecc MA(1). Tlponece aBroperpeccrun, HaUMHAIOIUNCS
B OINpE/ETICHHbII MOMEHT BPEMEHH, BBIXOJl Ha CTaOWibHbIN pexxuM. Koppenmorpamma mporecca
AR(p). Ypasuenust FOmna-Yokepa. Mogenrn ARMA, yciioBre CTallMOHApPHOCTH, pobaemMa o0mux
MHOXxHTene. Mogenn ARMA, yduTeiBarole ce30HHOCTb.

Nnentudukanus crauuoHapHoit monenu ARMA 1o aBTOKOpPpENsSIUMOHOM M YacTHOU
aBTOKOppENAUMOHHOW  (yHKIMsM.  TaOnuubel  moBeneHUs  KoppenorpamMm.  BriObopounas
KoppenorpaMmma. OproaudHocTb. Kpurepuu A MpoBEpKH PAaBEHCTBA HYJIO aBTOKOPPENSALUN U
4qacTHBIX aBToKoppensauui. IIpencraBnenne u npumenenue Q-tecroB boxca-IIupca u Jlbronra-
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Boxkca 11t rpymnibl BHIOOPOYHBIX aBTOKOPPEIISAIIIIA.

Merononoruss  bokca-JI)xenkunca. OueHuBaHue  crtarmoHapHod  Mozenmu — AR(D).
OuenuBanue cranuoHapHod Moaenu MA(q). OunenuBanue craunoHapHoii ARMA(p,q).
JluarHocTrka oleHeHHOW Mosienu. BeiOop Moaenn, OCHOBaHHBINH Ha MH()OPMAIIMOHHBIX KPUTEPUSIX.
ITporHo3upoBaHue Ha OCHOBE 110I00paHHON MOJEIH.

Tema 9. HecranmonapHble BpeMeHHble psiabl. MaeHTH(UKANMSA CTANMOHAPHBIX H
HeCTAlMOHAPHBIX PsiIoB B pamkax mojaeseii ARIMA.

Hecrannonapueie psasl. IIponece, cTanuMoOHApHBI OTHOCUTENIBHO JACTEPMUHHPOBAHHOIO
tpenna. Croxactuueckuid Tpena. TS u DS psaael. Moaenn ARIMA.

Kpurepun [Iuxku-®ymiepa. Passutne wu wunoctpauus Ttecta [Juxku-Oymiepa u
pacmpeHHoro tecra Juku-Pymanepa Ha HaJIW4YMe EAMHUYHOIO KOpHSA. UyBCTBUTEIBHOCTH K
HAJIMYUIO JIETEPMUHUPOBAHHBIX perpeccopoB. F-craructuku. Ksaapatuunbiii tpena. KpaTHeie
KOpHU. MHOroBapraHTHasi IpoLeaypa.

Hpyrue kputepun. [lonsrue o tecre @umumnca-Ileppona. [lonstue o tecte Kwiatkowski,
Phillips, SchmidtandShin (KPSS, 1992) Ha cranroHapHOCTb.

[Tonstue o Tecre DF-GLS, pa3pabdorannoro B Elliott, Rothenberg, andStock (1996).

HccnenoBanue npoOieM, BO3HUKAIOUIMX IPU TECTUPOBAHUM Ha EIUHUYHBIA KOpEHb
(xputnka Hembcona m Ilmoccepa (NelsonandPlosser (1982)) TecToB Ha €IWHUYHBIA KOPEHBD).
HccnenoBaHre HEKOTOPBIX TECTOB HA €AMHUYHBIM KOPEHb NPH HAJUYUU CTPYKTYPHOTO CIBUIA.
[Tousstue o Ttectax Ileppona u 3uBoTa-ODHApIOca HAa €IMHUYHBIA KOpPEHb INpU HAJIUMYUU
CTPYKTYPHBIX C/IBUI'OB B JaHHBIX. [IOHATHE O CE30HHBIX €MHUYHBIX KOPHSX.

Tema 10. PerpeccMoHHBIH aHAAWM3 Js1 CTANUOHAPHBIX BpPEMEHHBLIX PSIA0B.
JAnHaMuuyecKue MoJeJIu.

Jlunamudeckue mozeiad. Mojenb BEKTOpHOW aBToperpeccuu (vectorautoregressivemodel,
VAR). Ycnosue crabunproctn VAR, Haxoxaenue cradbminpHOro coctosiHusi. Otkpeitas VAR.
Haxoxnenue craOuinbHON cBSI3U Mexay psaamu, coctaBisiomumu VAR. Tlogbop u onenuBanue
VAR, namarHoctmueckue Tporeaypbl. Vcronb3oBaHHE MHOTOMEPHBIX — WH(GOPMAIMOHHBIX
kputepreB: Axauke, XeHHaHa-Kyumnua) u IlIBapma-baiieca. Bwibop cnenmdukanuu momaend,
ONITHUMAJILHOW TUTyOWHBI 3ama3/[bIBaHU, OCHOBAHHOUW HAa WH()OPMAIMOHHBIX KPUTEPHSIX.

Tema 11. PerpeccHOHHBII aHAJMU3 HECTAUMOHAPHBLIX BPEMEHHBLIX PSIIO0B.
KonHTerpanusi 1 Moeju KOppeKuuu oOudKamu.

JloxkxHast (KaxyIiasicsi, MHHMAasi) pErpecCUOHHAas CBS3b MEXAY HECTallMOHAPHBIMU
BpEMEHHbIMU psifaMu. KonHTerpupoBaHHbIE BPEMEHHBIE PsI/Ibl, PAHT KOMHTErpaluuu. Bo3MoxkHbIe
MPUMEHEHUS K 3KOHOMHYECKHUM MOJeisM. TecTupoBaHWE Ha Hajdudhe KOWHTerpamuu. Teopema
npejctaBieHus [ pelinmkepa, Moaens koppekiuu omubkamu (ErrorCorrectionModel — ECM),
uaTeprperanus  kodpdunuento ECM. JIByxcrymenwaras mporeaypa OHria-I'peHmkepa
noctpoenus ECM no uMeronmumcst CTaTuCTUYECKUM JTAHHBIM.

TecTupoBanre Ha HAIMYUE KOWMHTETPAIMU MEXKIY HECKOJBKUMHU BPEMEHHBIMH PSIaMH U
OTIpeJie/IeHHe PAaHTa KOMHTErPall| C UCIIONB30BaHMEM TpoLeaypsl Moxancena. BriGop Monenn ¢
WCIIOJIb30BaHUEM UH(POPMAIIMOHHBIX KPUTEPUEB.

Tema 12. Moaenu naHeJbHbIX JaHHbIX.

PerpeccronHble MOJENH Uil TaHENbHBIX JaHHBIX, cOaTaHCHPOBAaHHBIE MaHeIH. Mojenb C
¢ukcupoBaHHbIMU b dexkramMmu. Mozens co ciydailHeIMH 3Qdextamu. Boibop Mexay mMoaenbio ¢
(buKCUpOBaHHBIMU YPPEKTAMU U MOJAETIBIO CO CIYYalHBIMU Y PEKTaMH.

Tema 13. Moaesn ¢ orpaHM4eHHOH 3aBMCHMOM IepeMeHHOI.

Mopenu OunapHoro BbeIOOpa. HemocraTkm JIuHEHHON BEPOSTHOCTHOM MOJIETH, MPOOUT-
MOJielb, JIOTUT-MOAENb. Moaenn MHOXECTBEHHOro BbIOOpa. Mojenb  ymopsgo4eHHOTO
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MHOECTBEHHOT0 BbIOOpa. MoJienu ¢ ieH3ypupOBaHHOH 3aBUCUMOM MepeMEHHOM.

4. MaTtepuaJjibl TEKyLIero KOHTPOJIA yCIeBAeMOCTH 00yYAOIMXCs M (POH OLEHOUYHBIX
CpPeACTB MPOMEKYTOUYHOM aTTECTAUMHU 1O TUCHUIINHE

4.1. Tekymuii KOHTPOJIb yCIIEBAEMOCTH
4.1.1. ®opMBbI TeKylIero KOHTPOJIS yCIeBaeMOCTH

Tabmauua 4

MeToabl TEKyLIEro

Tema (pa3aea) KOHTPOJISA
yCIeBaeMoOCTH
Tema 1. DxkoHOMETpHKA U €€ CBSI3b C IKOHOMUUYECKON TEOpUEH.
MeTo1010rHsl 3KOHOMETPUUYECKOTO UCCIIEOBaHUS. THUIIbI KomnokBuym

OKOHOMHYCCKHX NaHHBIX.

Tema 2. Moaens napHoil InHelHON perpeccun. MeTo HauMeHbIINX
KkBaJipaToB. Teopema ["aycca-Mapkoga.

KoHnTtponsHas padora
Konnoxsuym

Tewma 3. [IpoBepka runore3 B Moy MapHOM JIMHEWHON PErpeccumu.
Bri6op “Haunyurieii” moaenu. HapyiieHue npeanochuiok TeOpeMbl
["aycca-MapkoBa. Perpeccust 6e3 cBOOOIHOTO WieHa.

KoHnTtponsHas padora
Konnoxsuym

Tema 4. Moaens MHOecTBEeHHOM nuHeHON perpeccun. MHK.
Teopema ['aycca-Mapkosa. [IpoBepka BbINOJHEHUS CTaHAAPTHBIX
MIPEITOJIOKCHHI 00 OIMMOKaX B JIMHEHHOW MOJICIIH HAOJIFOICHHIA.

KonrponbHas pabota
Konnoksuym

Tema 5. HpOBepKa THITIOTE3 U CTATUCTHYCCKHMEC BBIBOABI B MOJC/IN

Kontponbnas padora

MHO>KECTBEHHOM JIMHEHHOWU PErpEeCCUH. KommoxkBuym
N KonrponbHas pabota
Tema 6. HenuHelinble perpecCHOHHbBIE MOJIEIN.
Konnoksuym
Tema 7. OnieHKa ucciie10BaHNM, OCHOBAaHHBIX HA MHOYKECTBEHHOM KonrponbHas padoTa
perpeccuu. Konnoxsuym
KontponsHas pabora
Tema 8. Ctaunonapssle BpeMeHHble psaabl, Mogenu ARMA. P p
KonnokxBruym

Tema 9. HecranimonapHusie BpeMeHHbIC psbl. UnenTudukanys

CTallMOHAPHBIX U HECTAIIMOHAPHBIX Psi1oB B pamkax Mozaeneit ARIMA.

Kontponbnas pabota
Konnoksuym

Tema 10. PerpeCCPIOHHBII‘;I aHaJIN3 IJId CTAlMOHAPHBIX BPCMCHHBIX
PAOOB. I[I/IHaMI/I‘IGCKI/Ie MOACIIH.

KonrponbHas pabota
Konnoksuym

Tema 11. PerpeccuoHHBIN aHAIN3 HECTALIMOHAPHBIX BPEMEHHBIX
psaoB. Kounrerpaius 1 Moieu KOPPeKIIMU OIINOKaMHU.

KonrtponbHas pabota
Konnoksuym

Tema 12. Monenu maHeIbHBIX JaHHBIX.

Konnoksuym

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

KonrponbHas pabota
Konnoksuym

4.1.2. MaTepuaJbl TEKylIero KOHTPOJIs yCIeBAeMOCTH

TunoBble OlleHOYHbIE MaTepUaJibl 110 TEMaM 1. ((3KOHOMeTpI/IKa M ee CBSI3b ¢ IKOHOMHYECKOM
IKOHOMHUYECCKHUX

Teopue. MeToI0JI0THST IKOHOMETPHYECKOI0 HCCJIAeAOBAHMS.
JAHHBIX).

Bonpockl K KOJUIOKBUYMY

1. DxoHOMETpHKa U €€ CBSI3b C 3KOHOMUYECKON TEOpPHEH.

2. Ha xakue BOIIPOCHI MO3BOJIAKOT OTBECTUTH SKOHOMECTPHUICCKUC MCTOIBI.

3. Mozenu ¢BsI31 1 MOJIEeNTH HAOIIOIEHUN.

4. DKOHOMETpHUUYECKas MOJIeNb, MOA00paHHAs MOJIENb.
5. TUIIBI TaHHBIX U MOJEIIEH.

5. McTOYHUKH CTATUCTUYECKHUX TAHHBIX.

Tunsi




TunoBble oneHOYHbIe MaTepHaabl Mo TeMaM 2. «Moaenb NMapHOH JMHEHHOW perpeccuu.
Metoa HaumMeHbIINX KBaAPaToB. Teopema I'aycca-MapkoBay.

Bapuaur 3a1aHus1 KOHTPOJIbHOM PadOTHI:

I'onoBbie 1oxomHOCTH akuMi KoMmanui A u B, mpuHagiexanux oJIHOW OTpaciv MPUBEICHBI B
TabmIe.

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

[TocTpouTe MOAENL NMAPHOM JIMHEMHOM PETPECCHM, MO3BOJSIONIYIO OLEHUTh 3HAYEHUs TOJOBBIX
IOXOIHOCTEH aKIIMM KOMIIAaHUK A I10 3HAYEHHUSIM I'OJOBBIX JTOXOTHOCTEN aKIIMi KOMIaHuu B .

Bonpocekl K KOJJIOKBUYMY

. Teopetnueckasi u BBIOOpOYHast peErpeccus.

. UnTepnperanus ciiydaiiHOTO 4jieHa.

. JINHENHOCTB pEerpeccuu Mo NEPEMEHHBIM U IIapAMETPaM.
. Meron Hanmenbmux kBaaparos (MHK).

. CoiictBa MHK orieHok napameTpoB MoJieiu.

. 'eomerpus MHK.

. [Ipennonoxenus MHK u Teopema ["aycca-Mapxkoga.

. Betbopounoe pacnpenenenne MHK onenkwu.

coONO Ol A~ WN -

Tunosbie ouneHoyHble MaTepuajbl Mo Temam 3. «lIpoBepka rumore3 B MOAeJH NAPHOH
JHuHelHo#l perpeccun. BoiGop “Hamiyumieir” monean. Hapyuienue npeanochblioKk TeopeMbl
I'aycca-MapxkoBa. Perpeccust 6e3 cBOOOAHOI0 4jIeHA».

BapuaHT 3a1aHMS KOHTPOJILHOMH padoThI

N3yuaercs 3aBHCHMOCTH KOJMYECTBO TOBAapOB, MPOM3BEACHHBIX C naedexkrom Yy, oT oObema

CBEPXYpPOUYHBIX YacOB (X)Ho 10 ogHOpOHBIM 3aBoaM 3a 201X ro.
x 116 |19 |25 |29 3,2 3,7 3,9 4,1 4.8 4,9
y |84 193 |99 102 |10,7 |112 |116 |124 |13,6 |14,6
Heo0xoaumo:
1. PaccunTtarhk nmapameTpsl apHOU JINHEWHON PETPECCUM.
2. Onpenenutb KOAPPHUIUEHTH KOPPETSALHUU U IeTePMUHALINY.

3. OueHuTh MOZEINB Yepe3 CPEeIHIO OMIMOKY annpokcuManuu A u F-kputepuit @uiepa.
4. OnpenenuTb CTaTUCTUYECKYIO 3HAYMMOCTb ITapaMeTPOB PErPeCCUr U KOPPEIIALIUY.

Bonpoch! K KOJIOKBHYMY:

1. IlpoBepka cTaTUCTHUECKUX THIOTE3 0 KO (DUILIMEHTAX PErPECCUU U JJOBEPUTEIIbHbIE UHTEPBAJIbI.
2. JIByCTOpOHHHE U OTHOCTOPOHHUE TUIIOTE3BI.

3. Perpeccust ¢ OnHapHOW 0OBSICHSIONICH MEPEMEHHOM.

4. Kputepuu kadecTBa MPUOIMHKEHHS TaHHBIX MOJIENBIO U UX MCIIOJIb30BaHKE IS BBIOOpA MOJIEIH.
5. Hapymienus IIPEANOI0KEHUN TEOPEMBI I'aycca-MapkoBa (reTepockeaacTUYHOCTb,
aBTOKOPPEIMPOBAHHOCTh) U UX MOCIECTBHUS.

6. MeToe1 «0OpPBOBI) C HAPYIICHUSIMH TIPENIONIOXKeHHI TeopeMbl ["aycca-MapkoBa.
7.Mcrionb30BaHue OLEHEHHOW MOJIENH /ISl TIPOTHO3UPOBAHMUSL.

TunoBbie oueHOYHbIe MaTepuadabl Mo TemMam 4. «Moaeiab MHOKeCTBEHHOH JIMHEHHOM
perpeccun. MHK. Teopema TI'aycca-MapkoBa. IIpoBepka BbINOJHEHHSI CTAHAAPTHBIX
NpeanoJaoKeHnii 00 omudKax B JUHEHHON MoaeJ M HAOTIOIeH Ui ».

BapuaHThl 3a1aHiSI KOHTPOJILHOM padoThI

Nmerorcs nansble 1o 20 cenbCKOX035ICTBEHHBIM palioHaM:

Y — ypokaiflHOCTb 3€pPHOBBIX KYNIbTYDp (1/Ta);

X1 — yKco0 KOJIECHBIX TPAKTOPOB (IIpHUBeIeHHOM MomHocTH) Ha 100 ra;

13



X2 — yncno 3epHOyOOpouYHBIX KoMOaliHOB Ha 100 ra;

X3 — yucno opyauii MOBEpXHOCTHOM 00padoTku moussl Ha 100 ra;

X4 — xonu4ecTBO yoOpeHUil, pacXoayeMbIX Ha TEKTap;

X5 — KOJIMYECTBO XMMHUECKUX CPEJCTB 03/I0POBJICHUS PACTEHUI, PACXOIyeMbIX Ha FeKTap.
IIpoBecTH nomaroBelii pErpecCUOHHBIN aHAIN3 YPOKAMHOCTH Y

Ha OCHOBE MCXOJHBIX JAHHBIX.

Beruucnuts onpenenurens Marpuns X TX.

HaiituMHK onenku ko3 puimeHToB perpeccum.

HccnenoBaTh NOITYYEHHYIO MOJIETb HA MYJIBTUKOJUIMHEAPHOCTb.

[Tpu BeiABIeHUU 3¢ deKkTa MyIbTUKOUIMHEAPHOCTU IMOCTPOUTh M OLEHUTH HOBOE YpaBHEHHE
perpeccun. MHTEpripeTHpOoBaTh OKOHYATEIbHBIE PE3YIIbTATHI.

Bonpocel K KOJUNIOKBUYMY

1. Cmemenue u3-3a MpOIyIICHHOM TEPEMEHHOM.

2. MoJienb MHOKECTBEHHOU JIMHEHHOW PETPECCHH.

3. OnueHka HauMEHbBIINUX KBAJPaTOB.

4. TlpeamnonokeHUss METO/Ja HAUMEHBIIUX KBaJpaToB Ul MOJEIM MHOXECTBEHHOW JIMHEHHOMN
perpeccuu u Teopema ['aycca-MapkoBa

5. [Iposepka BemosHenus npeanonoxennii MHK.

6. 'eTepocke1acTUYHOCTD.

7. MyJIbTUKOJUINHEAPHOCTb.

8. ABTOKOPPEJIMPOBAHHOCT.

9. Kpurepuu xavecTBa NpHOIMKEHHS JAHHBIX MOJIEIIBIO PETPECCHH.

TumnoBbie OleHOYHBbIe MaTepuajabl Mo Temam 5. «IIpoBepka ruUmoTe3 M CTATHCTHYECKHUE
BbIBO/IbI B MO/I€JIM MHOKECTBEHHO JIMHEHHOH perpeccum?.

BapuaHT 3a1aHus KOHTPOJILHOMH PadoThI

1. Hccnenosatenu, MpoaHAIM3UPOBAB JAEATENBHOCTh 10 GupMm, MOTYUYHIN CICIyIOIIUE JaHHBIC
3aBUCHMOCTH OObeMa BBIIYCKa HPOAYKLMHU (V) OT KoiM4yecTBa pabouux (x,) U CTOUMOCTH

OCHOBHBIX (POHIOB(THIC. py0.) (x5).
¥ Xy Xq y? X7 X3 Xy VX XqXs

Cymma 74 46,6 158 564 227,18 | 2638 357,3 1182 743,8

Tpebyemcs:

Onpenenuts napHeie Ko3pPuureHTs Koppeasuun. Caenarb BEIBO.

[TocTpouTh ypaBHEHHE MHOKECTBEHHOM pErpeccMud B CTaHAApTU3MPOBAHHOM Maciitabe u B
ecrecTBeHHOHM Gopme. CaenaTb SKOHOMUUECKUI BBIBO/I.

Onpenenutb CKOPPEKTUPOBAHHBIH M HECKOPPEKTHUPOBAHHOM KOA(P(UIMEHT MHOKECTBEHHBIN
Koppemsinuu. Crenarb BBIBO.

OnpenenuTb CTAaTUCTUUECKYIO 3HAYMMOCTh ypaBHEHUS ¢ moMolpto F-kputepus. Cnenats BBIBOI.
OnpenenuTs 1e1eco00pa3HOCTb BKIKOYEHUS (akTopa i, Mocie x,. M craTucTudeckyro 3Ha4MMOCTh
napamerpa b, .

Haiit gacTHbIe K02()(PUIMEHTHI 2TACTUYHOCTHU TIpU x4, = 3,6 U x, = 9. CHenaTs BBIBOJ.

Bonpocsl K KOJNIOKBUYMY

1. ITpoBepka runoTe3 M TOBEPUTEIbHBIE HHTEPBAJIBI ISl OAHOTO KOA(pPUIIMEHTA.

2. IIpoBepka COBMECTHBIX THITOTE3.

3. TectupoBaHMe OrpaHUYEHUS, BKIIIOYAIOIIET0 HECKOIBKO KOA(PPHUIIMEHTOB MOJIEIH.
4. TectupoBaHue crienuUKaMu MOIETH MHOXECTBEHHOMN JINHEHHOW Perpeccuu.

TunoBble OLleHOYHbIE MaTepHaJbl 110 TeMaM 6. « HeinHeliHbIe perpecCMOHHbIE MO,
BapuaHT 3a1aHMSA KOHTPOJBLHOMH padoThI
ITo cemu Teppurtopusm LlenTpanbHoro paitona 3a 200X r. U3BECTHBI 3HAYEHUS IBYX MPU3HAKOB.
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Paiton Pacxonbr Ha nokynky | CpenHenHeBHas — 3apaboTHas
MPOJIOBOJILCTBEHHBIX TOBApOB | MJIaTa OAHOTO  PaOOTHHKA,
B 001IMX pacxonax, %, Y pyo., X

Bragumupckast 0011 68,8 451

Kocrpomckas 0011 61,2 59,0

OpioBckas 001. 59,9 57,2

Psazaunckas o0i1. 56,7 61,8

CMoueHckas 00II. 55,0 58,8

TBepckast 001. 54,3 47,2

SpocnaBckas 001 49,3 55,2

TpeOyercss UIss XapaKTEPUCTHUKUA 3aBUCHMOCTH YOTXpPAacCUUTATh IapaMeTphl CTENEHHOW W
IIOKAa3aTeJILHOU MOJIEIIEH.

Bonpocekl K KOJIJIOKBUYMY

1. OGmas crparerust MOACIHPOBaHUS (PYHKIIUN HETUHEHHOM PETPECCHH.
2. Buabl HeJIMHEHHOCTH.

3. [NapHast HeTMHEITHAS perpeccus.

4. BzaumoieiicTBHE MEXKy HE3aBUCUMBIMU IIEPEMEHHBIMHU.

Tunosbie OleHOYHbIC MaTepuaabl M0 TeMaM 7. «OLeHKa HCCJIeI0BAHMI, OCHOBAHHBIX HA
MHO’KeCTBEHHOM perpeccum».

BapuanT 3a1aHusi KOHTPOJLHOH PadoThI

[To umeromumest ucxoauasiM nanHbM X, Y, P u Q ¢ exekBapTalbHBIMHU3HAYEHUSIMU COCTOSTHUS
peIHKa 3a riepuoa 25 net (1 — 1-i kBapran 1975 roma,100 — 4-i xBaptan 2000 romga):

[TpoBepbTe HA UACHTHPHUIHPYESMOCTh KaX/JI0€ YPaBHEHUE CHCTEMbI U MOJICTTH B IICJIOM.
Omnpenenure, Kakue MepeMEHHbIE Mbl OYJIEM HCIIOIb30BaTh B KAUECTBE HHCTPYMEHTAIBHBIX.
Ouenurte MOIeNb cripoca U npeioxkenus ¢ nomoibio JIMHK.

Crnenaiite BBIBOABI O BIUSHUU HELEHOBBIX (DaKTOPOB MPEJIOKEHUS M IEHBIXOJOIUIHHUKOB Ha
MPEJI0KEHUE UX HA PHIHKE, & TAKXKE O BIMSHHUM LIEHBI U0X0/1a HA CIIPOC HA TOBAPBI.

Bonpoch! K KOJ1JIOKBUYMY :

1. BuyTpeHHsIs ¥ BHEIIHsAsE 000CHOBAHHOCTb UCCIIEIOBAHUS.

2. CmerieHne n3-3a IpoIyIIEeHHBIX TEPEMEHHBIX.

3. Cmemienue n3-3a omMOOK U3MepeHHs OOBACHSIOMUX EPEMEHHBIX, OTCYTCTBYIOIIHNE JaHHBIE.
4. CmemieHue u3-3a ordopa HabJI0IeHUH, HelpaBUiIbHas crenuukanus GyHKINOHATIBHON (HOpMBI
perpeccum.

5. B3anmHoOe BiMsIHHE TEPEMEHHBIX.

4. CucteMbl OTHOBPEMEHHBIX YPaBHEHUH.

5. CtpykTypHas ¥ IpuBeAeHHAsA (HOPMBI.

6. DK30reHHbIe, SHOT€HHBIE, IPeI0NpeeTICHHbIE IEPEMEHHBIE.

7. UnenTuduunupyeMocTb OTAENbHBIX YPaBHEHUI CTPYKTYpPHOU (HOPMBI.

8. OuleHnBaHNE CUCTEMBI OIHOBPEMEHHBIX YPaBHEHUH.

9. BHyTpeHHSss1 1 BHENTHSSI 000CHOBAaHHOCTH ITPH MIPOTHO3UPOBAHHUH TI0 MOJICITH PETPECCHH.

10. ITonsiTHE O METO/I€ MHCTPYMEHTAIBHBIX IEPEMEHHBIX.

Tunosble oleHOYHBbIC MaTepHaJibl MO TemMaM 8. «CTanuoHapHbIe BpeMeHHbIe psiabl, Monesn
ARMAY.

BapuaHT 3a1aHMs KOHTPOJbLHOMH padoThI

[To WCXONHBIM JAaHHBIM ITOCTPONTE HECKOJBKO MOJENEH C Pa3JIM4YHbIM KOJIMYECTBOM JIArOB.
HccnenoBarh psii HCXOIHBIX JAHHBIX HA CTAl[MOHAPHOCTH C MIOMOILBIO BU3YaJIbHOTO TECTUPOBAHUS
psanoB, ACF, PACF-tectoB. OnieHnTe mapaMeTpsl MOCTPOSHHBIX Mozenei ¢ momombio MHK n
BBIOpaTh M3 BceX MoJeliell Ty, KoTopas Haumbojee aJeKkBaTHa JaHHbIM. VHTepnpeTHpoBaThb
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MOJIy4YECHHBIE PE3YJIbTaThl BEIOPAHHOM MOJIEIH.

Bonpoch! K KOJJIOKBHYMY

. BpemenHot#i ps.

. CroxacTuieckuid ciaydaHbIN Mpoliece.

. CraninoHapHble BpEMEHHbIE PAJIBI.

. ABTOKOppENAIUOHHAS (PYHKIIHSL.

. benblii mrym.

. IIpoBepka Ha rayccoBCKHi1 O€NbIi IIyM.

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

. UnentudunmupyeMocTsb, yCIOBUE OOPAaTUMOCTH.

. JIuHeiHbIe MPOLIECCHI.

10. Paznoxenue Bonbaa.

11. [Ipumepsl cTallMOHAPHBIX BPEMEHHBIX PSI0B B SKOHOMUKE.

12. TIponecc AR(p), yclioBHE CTallMOHAPHOCTH.

13. [IpencraBieHue B BUIE CKOJIB3AIIETO CPEAHETO OECKOHEUHOTO MOPSAKA.

14. MA(qQ) — ycioBue 0OpaTUMOCTH — MPEIACTAaBICHHE B BHJE Mpolecca aBTOPETPECCHH
OECKOHEYHOT0 MOPsIIKA.

15. HeoGpatumsiii mporiecc MA(1).

16. Ilpouecc aBTOperpeccMu, HaYMHAIOMIMICA B OMpPENEICHHBIH MOMEHT BPEMEHH, BBIXOJA Ha
CTaOUJIbHBIA PEKUM.

17. Koppenorpamma mporecca AR(p).

18. Ypasuenus Ona-Yoxepa.

19. Monenn ARMA, yciioBue CTallMOHApHOCTH, TPo0ieMa 00X MHOKUTEICH.

20. Mogenmu ARMA, yuuThIBaroImue ce30HHOCTb.

21. Wnpentudukanms cranpoHapHod wmoaenu ARMA 10 aBTOKOPPEISAIMOHOH M YacTHOU
ABTOKOPPEISAIINOHHON (DYHKITUSIM.

22. Tabmuibl TOBEICHHS KOPPEIOTPamMM.

23. BeibopouHas Koppenorpamma.

24. DproguvIHoOCTb.

25. Kpurepuu J1s1 pOBEPKY PaBEHCTBA HYITFO aBTOKOPPEISAIUN M YaCTHBIX aBTOKOPPEIISIIHA.

26. IlpencraBnenne u mnpumenenue Q-tectoB bokca-Ilupca u Jlbtonra-bokca ans rpynmsl
BBIOOPOYHBIX aBTOKOPPEIISIIIHIA.

27. Merononorus bokca-J[>keHKkHHCA.

28. OuenuBanue crannonapHoi monaenu AR(p).

29. OuenuBaHue cTanoHapHon moaenu MA(q).

30. OuenuBanne crannonapaoit ARMA(p,q).

31. /lnarHocTHKA OIEHEHHON MOJICIIH.

32. Beibop Mo1e11, OCHOBaHHBIN Ha HH(DOPMAIIMOHHBIX KPHTEPHUSIX.

33. [Iporuo3upoBaHye Ha OCHOBE MOJ0OPaHHON MOJAEIH.

OO NO O~ WN B

TunoBeie omeHoyHble MaTepuaabl no temam 9. «HecranmoHapHble BpeMeHHbIC PSABI.
NnenTuduxanus cTaiioHAPHbIX U HECTAIIMOHAPHBIX PAL0B B pamkax moaeaeii ARIMAy.
BapuaHT 3a1aHMs KOHTPOJbLHOMH padoThI

[Tposectu noxpdop ARIMA-Mozenu no JaHHBIM 30JI0TOBANIIOTHBIX pe3epBoB Poccuu ¢ 31.12.15 no
12.10.17 u cnenate NpoOrHoO3 Ha 8 HEZENb BIEPEN.

Bonpocsl K KOJUIOKBUYMY

1. HecraunonapHsble psiabl.

2. Ilpouecc, cTallMOHAPHBIA OTHOCUTENILHO JJETEPMUHUPOBAHHOT'O TPEH IA.
3. CroxacTHYeCKHid TPEH/I.

4. TS u DS psansl.
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5. Mozenu ARIMA.

6. Kpurepun [uxku-dynnepa.

7. PazButue n wimoctpauusa tecra Juku-®dymnepa u pacmmpeHHoro tecta uku-Pysiepa Ha
HAJIMYUE IMHUYHOTO KOPHSL.

8. UyBCTBUTENBHOCTD K HAJTMYUIO I€TEPMUHUPOBAHHBIX PEIPECCOPOB.

9. F-cratucruku.

10. KBagpaTuuHbIi TPEHI.

11. KpaTHbIe KOpHHU.

12. MHuoroBapuaHTHas IPOIEAypa.

13. JIpyrue kputepuu.

14. Tlonstue o Tecte @ununca-Ileppona.

15. Tlonstue o Tecte Kwiatkowski, Phillips, SchmidtandShin (KPSS, 1992) Ha cranimonapHOCTb.
16. IMoustue o recte DF-GLS, paspadorannoro B Elliott, Rothenberg, andStock (1996).

17. UccnenoBanue mpo0OsieM, BOZHUKAIOMIMX MPU TECTUPOBAHWU HA €AMHUYHBIN KOpEHb (KpUTHUKA
Henncona u I[Tnoccepa (NelsonandPlosser (1982)) TecToB Ha eTMHUYHBINA KOPEHB ).

18. UccnenoBanue HEKOTOPHIX TECTOB HAa €AMHUYHBIA KOPEHb MPU HATMYUU CTPYKTYPHOT'O CABHTA.
19. Ilonsarue o Tecrax Ileppona m 3uBoTa-DHApIOCA HA EAMHUYHBIA KOPEHb IPH HATHYHH
CTPYKTYPHBIX CABUTOB B JaHHBIX.

20. TToHsTHE O CE30HHBIX CTUHUIHBIX KOPHSIX.

TunoBble oueHoOYHble MaTepuajbl no Temam 10. «PerpeccHoHHBIi aHAAU3  JJsd
CTALMOHAPHBIX BpeMEHHBIX psi0B. [[uHAMUYecKHe MOIeTn».

BapuanTt 3a1aHusi KOHTPOJIbHOI padoThI

NmeroTcst nanHble 00 M3MEHEHHH JeHexHOoM mMacchl (M) u n3menenuutieH (P) 3a mepuox 1980 —
2004 rr. U3yuuth rpapuk HM3MEHEHMs JIEHEKHOM MacChl W LIEH 3a paccMaTpUBaeMbIMIEpUON.
BbIsBUTE BU3YalbHBIN XapakTep B3aMMOCBSI3U JIaHHBIX MTOKa3aTeNeH.

OneHnre NMPHUBEICHHYIO CHUCTEMY JUIS M3MEHEHHWs JIEHE)KHOW Macchl M M3MeHeHus IeH. Haiitu
CTPYKTypHBbIe KOX(h(UIMEHTHI, HCIONb3ySd AOMOJHUTEIBHOE HIASHTUDUIUPYIOIIEe YCIOBUE

Bmp = 0. IIpoBeputb, 00yCIOBIMBAET JIM H3MEHEHHE IEHEKHON Macchl Apy .

Bonpochb! K KOJJIOKBHYMY

1. /luHaMUYeCKUE MOJICIIH.

2. Mogienb BEKTOpHOM aBTOperpeccuu (vectorautoregressivemodel, VAR).

3. YcnoBue crabunbHOocTH VAR, Hax0KIEHHE CTAOUIIBHOTO COCTOSIHUS.

4. Otkpeitasg VAR.

5. Haxoxaenue ctabunpHOM CBSI3U MEXITY psiaamu, coctapistomumu VAR.

6. ITogOop u onernBanue VAR, 1uarHoCTHYECKHE MPOIETYPHI.

7. Vcionp3oBaHre MHOTOMEPHBIX HH(OpPMAIMOHHBIX KpuTepueB: Akanmke, XeHHaHa-KyuHHa) u
[IIBapua-baieca.

8. Bwibop crmenudpukanuu MoJAETH, ONTHUMAIbHOW TIIyOWHBI 3ama3[bIBaHHI, OCHOBAHHON Ha
WH(OPMAITMOHHBIX KPUTEPHSIX.

Tunosble oneHouHble MaTepuaibl Mo TeMaMm 11. «PerpeccuoHHbIi aHAIM3 HeCTALMOHAPHBIX
BpeMeHHBbIX psi10B. KonHTerpauus u Mmoae/im KOppeKuuH OIu0KaMm».

BapuaHT 3a1aHUs1 KOHTPOJILHOM PadoThI

YCTaHOBUTh BO3MOXHOCTb HAJMYMS TNPUYUHHO-CIEJACTBEHHOW CBSI3M MEXIY NPUOBUIBIO
npeanpustast (F) m mHBecTMIHMsIMA B OocHOBHOM Karmmtan (G) ¢ momompbio Tecta ['pamkepa.
ITpoBepHUTH TUIIOTE3BI C PA3IUYHBIM KOJIMYECTBOM JaroB. CaenaTh BBIBOJBI.

Bonpocel K KOJUNIOKBUYMY
1. Jloxnas (kakymiasics, MHUMasi) perpecCUOHHAsi CBS3b MEXJ/y HECTallMOHAPHBIMU BPEMEHHBIMU
psAAaMH.
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2. KouHTerpupoBaHHbIe BPEMEHHBIE PAIbI, pAaHT KOMHTETPAIHH.

3. Bo3amoxHbIE TpUMEHEHUsI K SKOHOMUYECKUM MOJIEIISM.

4. TectupoBaHHE HA HATMYUE KOUHTETPALIUH.

5. Teopema npencrasnenus [ peitHmkepa.

6. Monens  koppekuun  ommbkamu  (ErrorCorrectionModel - ECM), wunTtepnperaums
ko3 urmentoB ECM.

7. J[IByxctyneHuatass mnpoueaypa Ouria-I'pedinmkepa mnoctpoenus ECM mno umerommmcs
CTAaTUCTUYECKUM JaHHbBIM.

8. TectupoBaHue Ha HaIUYWE KOWHTETPALUH MEXIYy HECKOJIHKUMH BPEMEHHBIMU pSAaMU H
ompeJieNIeHHe PAaHTa KOMHTEPALMH C HCIOJIb30BaHUEM Mpoleayphl MoxaHceHa.

9. Be1bop Mo1enu ¢ UCIOJIB30BaHHEM HH()OPMAIIMOHHBIX KPUTEPHECB.

TunoBble OLleHOYHBbIE MaTepUAIbI 10 TeMaM 12. «Mogeu naHeJbHbIX TaHHBIX).

Bonpocekl K KOJTIOKBHYMY

1. PerpeccroHHbIe MOIEIH /IJIsl TAaHENIbHBIX JaHHBIX, COAIAaHCHPOBAHHBIC TTAHEITH.

2. Mopenb ¢ pukcupoBaHHBIME 3P hHEeKTamMHu.

3. Mogens co cimy4aifHbIMU P PEKTaMH.

4. Boibop Mexay MoJenbio ¢ (UKcUpoBaHHBIMU d(deKTaMu U MOAENBI0 CO CIyYalHBIMU
s dexTamu.

TunoBble oueHoYHbIe MaTepuajbl Mo Temam 13. «Mogenu ¢ OrpaHHYEeHHOH 3aBHCUMON
nepeMeHHOo.

BapuaHT 3a1aHusi KOHTPOJIbHOI padoThI:

Tpebyerca uccieoBaTh 3aBUCUMOCTb PEIIEHUS O BbIOOpE HPEANpPUATHIOT IOKa3aresiel ero
Hasie)kHOCTH. HpOpManus o MpeAnpusITUsIX, YIaCTBOBABIIMX B TEHIEPAX 3a MPEABLAYIINN TIEPUOT
BpPEMEHHU, [IPEJICTABICHA B TAa0JIMIIE UCXOIHBIX TAaHHBIX:

y— pelieHue o BblaeseHuu cpeacTs (1 — npuHsaTh, 0 — OTKIIOHUTD);

X1 — niena criaBa (Teic. $ 3a 1 1);

X2 — Ka4ecTBO CIutaBa (0ayioB);

X3 — BpeMst pyHKIIMOHUPOBAHUS TOCTaBIINKA (JIET);

X4 — yJaJleHHOCTb MTOCTaBIIMKA (ThIC. KM);

X5 — Ipe/ICTaBUTENBCKUE PACXOIBI (THIC. $).

[Toctpouts logit- u probit-MoAenu 3aBUCUMOCTH PEIIEHHs] O BBIIEICHHM CPEACTB Ha 3aKYIKY
CHEIICIUIABOB OT IMoOKa3aTelded HaJeXHOCTH IOCTABIIMKAa M OLEHUTh KO3((UIMEHTHl JaHHBIX
Mozenel. MHTepnpeTupoBaTh MOIYyYEHHBIE MOJENH.

Bonpoch! K KO1JIOKBUYMY

1. Monenu 6uHapHOTO BBHIOODA.

2. HeocTaTku JIMHEWHOUW BEPOSITHOCTHOW MOJICITH.

3. [Ipo6ut-Moaens.

4. Jlorut-mMopenb.

5. Moaenu MHOKEeCTBEHHOTO BBIOOpA.

6. Mozenb yrmops104eHHOT0 MHO>KECTBEHHOTO BBIOODA.
7. Mopenu ¢ 1IeH3ypUpOBaHHON 3aBUCUMON MEPEMEHHOM.

4.2. IlpomMekyTOYHAS aTTeCTALMS
4.2.1. IlepeyeHb KOMNETEHIHIi C YKa3aHUEM ITANOB UX GOpMUPOBAHHS B MpPoIecce 0CBOEHHS
o0pasoBarenbHOi nporpammbl. Iloka3aTtennm W KpUTepHH OLEHHBAHMS KOMIIETEHIMH €
yueTom 3rana ux GopMUpOBaAHUS

Tabnuua 5

Kon HaumenoBanue Kon HauMeHoBaHHe 3TANIa OCBOCHUSA
KOMIIEeTeHIIH KOMIIeTEHIIN U JTamna KOMIIeTEeHIINH
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u OCBOEHHUS
KOMIIETEeHIIUH
Crniocoben MPUMEHSITh
WHCTPYMEHTBl OKOHOMETPHKH B
Cnocoben  mpumenste | OIIK OC-4.1 PyM p
nensx — cobopa, o0pabOTKM U
HYKOHOMETPHYECKUE
OIIK OC-4 aHaJaM3a CTATUCTHYECKUX JAHHBIX
METOJbl JUIsl  pEeHICHUS
Crniocoben UHTEPIPETHUPOBATH
MPUKJIATHBIX 33724
OIIK OC-4.2 | momy4yeHHbIE Pe3yJIbTaThl paCueTOB
10 SKOHOMETPUYECKUM MOJECIISIM

Tabmauma 6

JTan ocBOCHUA

Iloka3zaTesb oeHUBAHUS

Kpurepuii ouennBanus

KOMIeTeHIHH
OIIK OC-4.1 3HaeT MoHATHUS U onpeneeHus | BeisiBuser poOIeMbI
Crniocoben MPUMEHSTH | 9KOHOMETPHKH; MPUMEHSIET | 9KOHOMUYECKOTO  XapakTepa
UHCTPYMEHTHI SKOHOMETPHKH B | COBPEMEHHbBIE METOJWMKH | IPU  aHAIW3€  KOHKPETHBIX
nemsix  coopa, OOpPaOOTKH U | MOCTPOCHUS CUTyaIui u npeaiaract
aHaym3a CTaTUCTHYECKUX | SKOHOMETPUYCCKUX MOJIEICH; | ClIOCOOBI ux pelIcHHUS,
TAHHBIX aQHAIM3UPYET SKOHOMHUYECKHEC | OIICHUBACT OKUaeMbIe
SBIICHWSI W TPOLECCHl  C | pe3yJIbTaThl. Bnaneer
MTOMOIIIBIO CTaHJIAPTHBIX | COBPEMEHHBIMA  METOJIUKAMH
TEOPETUYECCKUX U | pacyera U aHaju3a COLUAIBHO-
SKOHOMETPHUYECKHUX MOJIEIICH SKOHOMHYECKUX TIOKa3aTeleH,
XapaKTePU3YIOIIUX
9KOHOMHYECKHE TMPOIECChl |
SIBJICHVSI HA MHKPOYPOBHE
OIIK OC-4.2 3HaeT ocHoBHbIE | Bnaneer 3HAHUSIMU 00
Cnoco0eH MHTepHpeTUpOBaTh | SKOHOMETPUUECKHE  MOJENH | SKOHOMHYECKHX  Ipoleccax,
MOJTyYCHHBIC PE3YJIBTATHI | JAJIS JAHHBIX PA3JIMYHBIX TUIIOB: | BIICHUSX, TEOPCTUYECKUX U
pacueToB 0 | IepeKpECTHBIC OCHOBHBIX JIKOHOMETPHUYECKUX
9KOHOMETPUYECKHM MOJCISIM | (MEKOOBEKTHBIC) JTaHHBIC | MOACNSAX IS JAaHHBIX TpeX
(cross-section), BpEMEHHBIC | TUTIOB:  BPEMEHHBIE  PSIbI,
psAnBl, TaHENbHBIC JIAaHHBIC; | IEPEKPECTHBIC JNaHHBIC (Cross-
yMeeT TPOBOAHWTH IPOBEPKY | section), TMaHENbHbIE TaHHBIE;
KauecTBa OCHOBHBIX | HCTIOJIB3YEeT MaTeMaTHYCCKHIA

O9KOHOMCTPHYICCKUX MO)ICJ'ICI\/’I;

ymeer aHaJIM3UPOBATH u
COZIEPKATEIIBHO
HHTEPIPETUPOBATH
MOJIyYECHHBIE pe3yJIbTaThl
pacd€ToB o

9KOHOMCTPHUYCCKUM MOICIIAM

afnrapar 3SKOHOMCETPHUKU  IJIF

OIIMCaHUus n MMOCTPOCHUA
MOJIEJIE DKOHOMHMYECKHX U
(bHMHaHCOBBIX IIPOLIECCOB;
yYMEET IPOBOAMTH IPOBEPKY
KauecTBa OCHOBHBIX
9KOHOMETPUUYECKUX MOJEIEN U
HHTEPIPETUPOBATH
IIOJIy4YE€HHBIE pE3YJIbTATHI
pacyué€ToB;

4.2.2. ®opma u cpeacTBa (MeTObI) NPOBEACHUS MPOMEKYTOYHOM ATTECTALUN

DopMOl TPOMEXKYTOUHOTO KOHTPOJIA IOCIE M3YYEHUs AMCLMILIMHBI B KaKIOM CEMECTpE
ABJISIETCS 9K3aMEH B MUCbMEHHOMU (hopMe.

OTBETCTBEHHBIM 3TAllOM y4eOHOTO Ipolecca SIBJISETCs cAada MPOMEKYTOUHas aTTecTalusl.
beccriopHbIM (aKkTOpOM YCHENIHOTO 3aBEpLICHHUS] OYEPETHOTO CeMecTpa SIBISETCS KPOIMOTIWBas,
cucreMaTnyeckas padoTa CTyleHTa B TE€YEHHE BCEro ceMmectpa. B 3ToM ciydae mOAroTtoBka K
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MPOMEXKYTOUHOW arTecTaiiuu OyIeT SBISIThCS KOHIICHTPUPOBAHHOW CHCTEMaTH3alueld Bcex
MOJTYYECHHBIX 3HAHUW MO JAHHOW TUCIUIUINHE.

B nauane cemectpa peKOMEHIYETCSl IO BCEM U3Y4YaeMbIM IMPEAMETaM MOJYyYUTh BOIPOCHI K
MIPOMEKYTOUHON aTTEeCTAaIlMH, a TaK)Ke HCIIOJIb30BaTh B Mpoliecce OOydeHHUs] MPOrpaMMmy, APYTHE
METOIUYECKIE MaTepPHAaIIbl, pa3pabOTaHHbIE 110 JAHHOU TUCIUTUIHHE.

[Ipu moAroToBKE K MPOMEKYTOYHON aTTECTAIIMM KOHCTPYKTHUBHBIM SIBJIIETCSI KOJUICKTUBHOE
00CyX/IeHME BBIHOCHMBIX Ha S5K3aMEH BOIPOCOB C COKYPCHHUKAaMH, YTO MO3BOJSIET TOBBICUTH
CTEIEHb CHUCTEMAaTH3aIuU U YIITyOJICHUS 3HAHHM.

[lepeq mnocmegHuM ceMHHApOM [0 TPEAMETY CJIEAYeT COCTAaBUTh CIHCOK BOIPOCOB,
TPEOYIOIMUX  JIOTIOJHUTEIBHOTO PAa3bsCHEHUS] TPENoJaBaTejeM Ha KOHCYJIbTAIlUU TEpes
IIPOMEKYTOUHOM aTTeCTalUen.

4.2.3. TunoBblie OLlEHOYHBIE CPEICTBA

CHuCcoOK BONPOCOB ISt MOATOTOBKH K 3Kk3ameHy (Tembl 1-8)

1. DxoHOMETpUKA U €€ CBSI3b C 3KOHOMUYECKON TEOPHUEH.

2. Mopenu cBsi3u U MoOjeNM HaOIIOJNEHHI; SKOHOMETpUYeckas MoOJeNb, MOA00paHHas
MOJI€b.

3. Tunbl JaHHBIX U MOJEJIEN.

4. ICTOYHUKH CTaTUCTUYECKUX JIaHHBIX.

5. Teopetnueckas U BEIOOPOYHAS PETPECCHS.

6. MnTepniperanus cay4yaiiHOro 4ieHa.

7. JINHEMHOCTH PEerpeccuu 1Mo NepPeMeHHbIM U MapaMeTpam.

8. Meron Hanmenbnx kBajaparos (MHK).

9. Cpoiictea MHK onienok napamerpoB mojienu. ['eomerpus MHK.

10. IpenamonoxeHus: METO1a HAMMEHBIIMX KBaIpaToB U Teopema ["aycca-Mapkosa.

11. Beibopounoe pacnpeneinecaue MHK onenku.

12. TIpoBepka CTaTUCTUYECKHX THIIOTE3 O KOI(D(UIMEHTAX PErpecCHd M TOBEPUTEIHHBIE
WHTEPBAJIbL.

13. JIByCTOpOHHHE U OJJHOCTOPOHHHUE TUIIOTE3bI.

14. Perpeccusi ¢ OMHaApHOM OOBACHSIOIICH TEPEMEHHOM.

15. Kputepun xauecta npuOIMKeHUs JaHHBIX MOJENbIO U UX MCIOJB30BaHUE i BbIOOpa
MOJIETIH.

16. 'eTepocke1acTUYHOCTD.

17. MynbTUKOJIITMHEAPHOCTb.

18. ABTOKOppENIMPOBAHHOCTD.

19. Metoab! «00pb0BI» ¢ HApYLIEHUAMHU TPEATNON0oKeHUH Teopembl ['aycca-Mapkosa.

18. Mcionp30BaHue OIEHEHHOW MOJIEITN JIJIsl IPOTHO3UPOBAHMSL.

19. Cmerienue u3-3a NpoONyLUIEHHON MepeMeHHOH.

20. Mopens MHOKECTBEHHOU JTMHEHHOHN perpeccum.

21. OnieHKa HAMMEHBIIUX KBaIPaTOB.

22. TlpenmonokeHHsl METOJla HAMMEHBIIMX KBAApaTOB Ui MOJAETH MHOXECTBEHHOMN
JIMHENHON perpeccuu u reopema I'aycca-Mapkosa.

23. TIposepka BeITIOJIHEHUS TIpenoioxkennii MHK.

24. Hapymenus npeanoynoxeHuil teopemsl ['aycca-MapkoBa,ux TOCIEACTBHS U METOMABI
«OOpBHOBI» C HUMH.

25. Kpurepum kadecTBa NpPUOJIMKEHUS TaHHBIX MOJIENBIO MHOYKECTBEHHOM JIMHEHHOMN
perpeccuy U ux MCIOJIb30BaHUE AJIsl BbIOOpa MOIETH.

26. [IpoBepka rumnoTes 1 JOBEPUTEIbHbIE MHTEPBAIIBI U1 OJJTHOTO Kod(duimeHra.

27. IIpoBepka COBMECTHBIX THTIOTES.

28. TecTupoBaHUE OTpaHUYCHHUS, BKIIOYAIOLIETO HECKOIBKO KOAPPHUIIMEHTOB MOJEIH.

29. TectupoBaHue crielpUKAINNA MOJIEITH MHOKECTBEHHOH JTMHEWHOW PETPECCHH.

30. O6mas crparerus MOICIUPOBAHUS (PYHKIIMU HETMHEHHON PErpeccuu.
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31. Bujpl HETMHENHOCTH.

32. [lapHas HenMHEHAS peTpeccusl.

33. B3anmopelcTBIe MEXly HE3aBUCUMBIMH ITEPEMEHHBIMHU.

34. BHyTpeHHsIs ¥ BHEIIHSAA 000CHOBAHHOCTh MCCIIEI0BAHUSI.

35. CmenieHre u3-3a MPOIYIICHHBIX EPEMEHHBIX.

36. CMmernieHue u3-3a OMUOOK U3MEPEHUS OOBACHSIONMIUX IEPEMEHHBIX.

37. OTcyTCTBYIONINE TAHHBIE, CMEIICHHE U3-32 0TOOPA HAOIIOICHU.

38. HempaBuibHas crienudukanus GyHKIIMOHATBHOU (POPMBI perpeccu.

39. B3anMHoe BIUSIHHE IEPEMEHHBIX.

40. CuctemMbl OJHOBPEMEHHBIX YPaBHCHHH.

41. CTpyKTypHas 1 pUBeIeHHAS (YOPMBI.

42. DK30TeHHbIe, YHJIOTEHHBIE, TPEIONpPeIe/IEHHbIC IEPEMEHHBIE.

43. UneHTuuuupyeMocTb OT/ICIbHBIX YPaBHEHUH CTPYKTYPHOH (OPMEI.

43. OnieHNBaHNE CUCTEMBI OJTHOBPEMEHHbBIX YPaBHEHU.

44. BuyTpeHHs s M BHEWIHSAS OOOCHOBAHHOCTH IIPH TPOTHO3UPOBAHHHM 110 MOJEIHU
perpeccum.

45. TlonsiTve 0 METOIe MHCTPYMEHTAJIBHBIX MTEPEMEHHBIX.

46. BpeMeHHOM psijI.

47. CTOXaCTUYECKUN CITydalHbIN TIpoLecc.

48. CranuoHapHbIe BpEMEHHBIE PSJIBI.

49. ABTOKOppETSAIMOHHAS (DYHKITHS.

50. Benbrit mrym.

51. IlpoBepka Ha rayCcCOBCKUN OEIbIH LIyM.

52. MA(q). Oneparop 3anazapiBanusi. MA(1).

53. UneHTnUIupyeMocTb, yCIOBHE 0OPATUMOCTH.

54. JIuHeiHbIC MPOIECCHI.

55. Paznoxenue Bonpga.

56. IIpuMepsl CTallMOHAPHBIX BPEMEHHBIX PSJIOB B 9KOHOMUKE.

57. Iponecc AR(p), yciioBHE CTAllMOHAPHOCTH.

58. IlpencraBnenue B BUAE CKOJIB3AIIETO CPEAHET0 OECKOHEYHOTO TOPSAKA.

59. MA(Q) — yciioBHe OOpaTMMOCTH — MPEACTABICHHWE B BHJE IpOIEcCa aBTOPETPECCHH
0ECKOHEUHOT0 MOopsAKa.

60. HeoOparumsrit mporecc MA(1).

61. [Ipouecc aBTOperpeccuu, HAUUHAIOIIMNCS B ONPEIeCHHbIII MOMEHT BPEMEHH, BBIXO]I Ha
CTaOUIIbHBINA PEKUM.

62. Koppenorpamma mpouecca AR(p).

63. YpaBuenus fOna-Yoxkepa.

64. Mogenu ARMA, ycioBue cTallmOHapHOCTH, pobIemMa 00IINX MHOXKHUTETEH.

65. Mogenmn ARMA, yauThIBaroIue ce30HHOCTb.

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

1. Unentuduxarms cranmoHapHoil mozenu ARMA 1o aBTOKOPpENSIIIMOHOM W YacTHOM
ABTOKOPPENALNOHHON (QYHKIUSAM.

2. Tabnu1el MOBECHUS KOPPEIOTrpaMM.

3. Beibopounas koppenorpamma.

4. DproauvyHoCTb.

5. Kputepuu a1 mpoBepKr paBeHCTBA HYJIIO aBTOKOPPENISIIMNA U YaCTHBIX aBTOKOPPETISIUH.

6. IlpeacraBnenue u npuMmenenue Q-tecroB bokca-Ilupca u Jlptonra-bokca anst rpynmb
BbIOOPOYHBIX aBTOKOPPEIISIIHIA.

7. Metononorust bokca-JI>keHKkuHCA.

8. OnenuBanue cranuoHapHoi moaenu AR(p).

9. OnenuBanue cranoHapHoit moaenu MA(Q).
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10. OuenuBanue cranuonapuoit ARMA(p,q).

11. JlnarHocTrKa OICHCHHOW MOJICIIH.

12. BeiGop Mozenu, OCHOBaHHBIN Ha HHPOPMALMOHHBIX KPUTEPHUSIX.

13. IIporao3upoBaHue Ha OCHOBE MOA0OPAaHHON MOJIEITH.

14. HecranmonapHble psijibl.

15. IIpouecc, craniMoOHapHBII OTHOCUTEIHHO AETEPMUHUPOBAHHOTO TPEH/IA.

16. Croxactuueckuii Tpena. TS u DS psnsr.

17. Monenu ARIMA.

18. Kpurepun [quku-Oymiepa.

19. PazButue n nwutroctpanus tecta Juku-dymepa u pacmmpennoro tecra Juku-Dymiepa
Ha HAJIMYUE SIMHUYHOTO KOPHSL.

20. UyBCTBUTEIHHOCTD K HATMUYHUIO JIETEPMUHUPOBAHHBIX PETPECCOPOB.

21. F-craTtuctukmu.

22. KBajipaTU4YHBIN TPEH]I.

23. KpaTHble KOpHH.

24. MHuoroBapuaHTHas MPOIeaypa.

25. HccnenoBanue mnpoOieM, BO3SHHMKAOIIUX NPU TECTHPOBAHWU HA CIMHUYHBIA KOPEHBb
(xputuka Henbcona u Ilmoccepa (NelsonandPlosser (1982)) TecToB Ha e TMHUYHBINA KOPEHB ).

26. VccrnenoBanne HEKOTOPBIX TECTOB HA €IUHUYHBIA KOPEHb MPHU HAIMYHUU CTPYKTYPHOTO
CBHTA.

27. Tlonstue o tectax Ileppona u 3uBoTa-DHAPIOCA HA €AMHUYHBIN KOPEHb NMPH HAJTHYUU
CTPYKTYPHBIX CABUTOB B JaHHBIX.

28. TloHsATHE O CE30HHBIX CIUHUIHBIX KOPHSIX.

29. Jlunamuyeckue MOJIETIH. Monenb BEKTOPHOH aBTOpErpeccuu
(vectorautoregressivemodel, VAR).

30. YcaoBue cradbmnpHocTd VAR, Hax0oXIeHHE CTAOMILHOTO COCTOSHUS.

31. Otkpsitast VAR.

32. HaxoxxieHue cTabuIbHOM CBSI3U MEXY psaaamu, coctaBisomumu VAR.

33. [lon6op u ouennBanne VAR, muarHocTu4eckue mpoueayphl.

34. Hcnonb30oBaHME€ MHOTOMEPHBIX HH(MOPMALMOHHBIX KpuTepueB: Akaunke, XeHHaHa-
Kyunna) n llIBapna-baiieca.

35. Bri0Oop crienudpukanuy Mo, ONTUMAIBHOMN TITyOUHBI 3ama3/IbIBaHUNA, OCHOBAaHHOM Ha
WH(POPMAIIMOHHBIX KPUTEPHUSX.

36. JloxHas (Kaxymascs, MHHMAasi) pPErpecCHOHHas CBS3b MEXAY HECTallMOHAPHBIMU
BPEMEHHBIMH PSIAMHU.

37. KounterpupoBaHHbIE BPEMEHHBIE PsIJIbl, PAHT KOUWHTETPAIUH.

38. Bo3aMoxHBIE IPUMEHEHUST K SKOHOMHYECKUM MOJICIISIM.

39. TecTupoBaHue Ha HATMYNE KOUHTETPALIUH.

40. Teopema nipencrasnenus [ peitHmxepa.

41. Monensb koppekuun oumbkamu (ErrorCorrectionModel — ECM), wunreprnperanus
kodppurmentTo ECM.

42. JIsyxcrynenuaras npoueaypa OHriua-I peitnpkepa noctpoenuss ECM no umerommmes
CTaTUCTHYECKUM JTAHHBIM.

43. TecTupoBaHue Ha HAIMYNE KOMHTETPAIlUU MEKIY HECKOIBKUMH BPEMEHHBIMU PSJIAMH.

44. Onpe/ieTeHNe PaHTa KOMHTETPAIH C HCIIONb30BAHMEM MPOLeayphl MoxaHceHa.

45. B160op MoJienu ¢ UCIOSIb30BaHUEM HH(POPMALMOHHBIX KPUTEPHUEB.

46. PerpeccroHHBIE MOAEIH JUTSI TAHENFHBIX JTAHHBIX, COATAHCHPOBAHHBIC TIAHETIH.

47. Mopnenb ¢ GUKCUPOBAHHBIMU 3P PEeKTaMu.

48. Mopenb co cirydaitHbIMA 3 (HEeKTaMH.

49. BpIi60p MeXIy MOJENbBI0 ¢ PUKCHPOBAHHBIMU (P PEKTaMU U MOJENBIO CO CITy4alHBIMU
s dexramu.

50. Mopenu 6unapHoro BbIOOpa.
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51. Hegocratku TMHENHOM BEPOSATHOCTHON MOJIEIH.

52. IIpoGuT-mMoens.

53. Jlorur-moemsb.

54. Monenu MHOKECTBEHHOT'O BBIOOpA.

55. Mogenp ynopsiio4ueHHOr0 MHOYKECTBEHHOT'O BBIOODA.
56. Moaenu ¢ ieH3yprupOBaHHON 3aBUCUMOMN TIEPEMEHHOM.

HpI/IMepHBIe BapUAHTBI 3K3aMECHAIIUOHHBIX OMIeTOB

3K3AMEHAIIMOHHBIN BUJIET Ne 1
M0 JTUCHUNJIHHE K IKOHOMETPUKA»
1. JIuneltHOCTb perpeccuu Mo NepeMeHHbIM U IapaMeTpam.
2. HerpaBunpHas crienudukanys GyHKIMOHAIBHON (OPMBI perpeccuu.
3. Uccnenoranue Bimrovaet 10 MasbIx mpeanpusTuii 00padaThIBaroIel TPOMBIIICHHOCTH, T]Ie
Y — HoTpebiieHre MaTepHalloB, ThIC., py0. U X - 00bEM NIPOU3BOACTBA, ThIC., pYO.

Ne npennpusTus O0BeM pou3BOJICTBA, THIC., [ToTpebnenue MaTepuaios,
pyo., X TBIC., pyO. Y
1 215 116
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 nUHEHHOE ypaBHEHHE MapHOii perpeccun Y oT X. Chaenarhb BHIBO/I.
Paccuutath nuHeiHbIN K03 GuieHT napHoi koppesiuuu CraenaTs BHIBOI.

Cpenntoro ommOKy anmpokcumaiuu. CrenaTh BEIBOJI.

C nomorsto F- kputepust @uiepa olleHUTE CTATUCTUYECKYIO HAZEKHOCTh Pe3yIbTaToOB
PETPECCHOHHOTO MOJICTTHPOBAHUSI.

4. VImeroTcsl naHHble O MPUObUIM KOMIaHUU 3a 16 KkBapTanoB. bbuin momydeHsl cienyromue
3HAYEHUE OLEHKH C€30HHON KOMIIOHEHTHI C TOMOUIbKO MYJIbTHUIUIMKATUBHON MOJEIIH.

Ne kBapraia, |
Fo | 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 - -
Tpebyercs:

OHpe}IeJ'II/ITI) CKOPPEKTHUPOBAHHBIC CE30HHBIC KOMITIOHCHTEBI C ITIOMOIIBIO My.]'II)TI/Il'[J'II/IKaTI/IBHOI\/’I

MOACIH.

Crnenatp MporHo3 NpuObUIM KOMIIAHUHU Ha MEPBOE BTOPOE CIEAYIOLIEro roja.

Vpasuenue tpengal =10,66 +1,26 -t. Cuenars BBIBOI.

3K3AMEHAIIMOHHBIN BUJIET Ne 2
N0 JMCHUILIMHE «IKOHOMETPHKA»
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1. Merogonorus bokca-I>keHKHHCA.
2. Mopenu MHOXECTBEHHOT'O BBIOOpA.

3. Nmerotcs crenyromue qaHHbIC 3aBUCUMOCTH 00beMa BBIITYCKa IPOAYKIIHH (y) OT KOJINYECTBA

pabounx (Xl)I/I CTOMMOCTH OCHOBHBIX (DOHIOB (THIC. pyO0.) (X2 ) 10 KpynHBIX KOMITAHUM.

iy ¥YX3

XX

Cymma 65,7 88,9 35,1 5306,9 | 8180,9

1323,7

6039,2 | 2297,5

3061,4

Tpebyercs:
Omnpenenuth napubie kodddurmenTs koppessiuun. Crenats BHIBOJI.

[TocTpouTh ypaBHEHHE MHOKECTBEHHON PErpeccuy B CTaHAAPTU3UPOBAHHOM MaciuTade u B

ectecTBeHHOU (hopme. Caenarh SJKOHOMHUECKHI BBIBO/I.

[TpoBecTH OlLeHKY KauecTBa MOJYYSHHON MOJIEH C TIOMOLIbI0 MHOXKECTBEHHOTO KO3 duUIeHTa

KOppesinu U ACTCpMUHALIUA. CI[CJ'IaTB BBIBOJ.

4. Ilo necsatu tepputopusiMm paiiona 3a 200 Xr. MI3BecTHBI 3HaYeHUS ABYX MPU3HAKOB. Y paBHEHHE

perpeccun: ¥ = 2,2 +0,7x.

Paiion Pacxonpl Ha NOKYIIKY CpennenHeBHas 3apaboTHA TJIaTa
MIPOIOBOJIBCTBEHHBIX TOBAPOB,THIC. , OJTHOTO pabOTHHKA, PyO., X
pyo., ¥
Bnagumupckas o0 44 87
KocTpomckas o011 45 88
OproBckasi 0011 46 89
Pszanckas 0011 47 90
CMorneHcKas o0 48 91
TBepckas o011 49 42
Bbpsiackas o0m. 61 101
HBanoBcKkas o0JI. 62 102
Tynbckas 001 127 103
SApociaBckas 0071 128 96
Ornpenenuts HATMYUE TETEPOCKEACTUYHOCTH IIPU YPOBHE 3HaUUMOCTH ¢ = 0,05.
IIkana oueHNBaHUA
Kpurepumn oueHuBanust Ouenka

JleMOHCTpHpYyeT 3HaHHE MaTepHalia B MOJHOM 00BbeMe, TOTUYECKU
MPaBUJILHO HM3JIaraeT OTBETHI HAa BOMPOCHI, 3HAET aJTOPUTMBI IS
MPOBEPKU CTATUCTUYECKUX THUIIOTE3, KPUTEPUU aJEKBATHOCTU U
3HQUUMOCTH BBIOpaHHOM MOJENU WM 3aKOHa, OOOCHOBAeT
TPaHUIBI TOYHOCTH ISl TAaPaMETPOB PACIIPEICICHUS; UMEET HABBIK
MpaBUJILHOTO BBIOOpPA W  HUCIHOJIB30BAaHUS METOJIOB  TEOPUU
BEPOSITHOCTEN MU MAaTeMAaTHUYECKOW CTATUCTUKH ISl PELIECHUs 3a/4a4
B cepe SKOHOMUKH, (UHAHCOB U OW3HECA, MHTEPIPETAIUU U
aHaJIM3a MOJTYYEHHBIX PE3YJIbTATOB.

5 (oTIM4HO)

JleMoHCTpHpyeT 3HaHME MaTepuajla B IIOJHOM 00beMe, HO
HE3HAYUTEJIbHO HapyLIAeT IMOCJIEJ0BATEIbHOCTh HU3JI0KEHUS, JAacT
HEYBEpEHHBbIE M HEIOCTATOYHO IIOJIHbIE OTBETHl Ha BOMPOCHI;
BJIaJieeT HAaBBIKAMU aHAJIM3a JAHHBIX, HEOOXOAMMBIX JJISl PELICHUS
MOCTABJIEHHBIX OSKOHOMHYECKHMX 3a/ay; YMEET HCIOIb30BaHU
METO/Ibl TEOPUH BEPOATHOCTEW M MATEMATHUECKON CTATUCTUKH IS
peleHys 3a1a4 B cepe SIKOHOMHUKH.

4 (xopo11o)

JIeMOHCTpUpYEeT HENMOJHOEe 3HaHUEe MpeaMeTa, HO Marepual
u3araer (parMeHTapHO M HENOCJIeI0BaTeNbHO, JOMYyCKaeT
OMMOKM B TPUMEHEHUH METOJa pEeIIeHUs, 3aJady peliaer

3 (yIOBIETBOPUTEIHHO)
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YaCTMYHO; HMMeEET 3aTPYAHEHUs MpH BBHIOOpE AITOPUTMOB IS
NPOBEPKH CTATUCTHUECKUX THIIOTE3, KPUTEPHEB aJCKBATHOCTH U
3HAYUMOCTH BBIOPaHHOH MOJENN WM 3aKOHA, METOJIOB JIMHEHHOM
anreOpbl Ui pelieHus 3ajgad B cdepe SKOHOMHUKH, (UHAHCOB U
Ou3Heca; He WMeEeT HaBblKa HMHTEpHpETalMH ¥  aHAJIH3a
HOJYYEHHBIX Pe3yJIbTaTOB.

He nemoHcCTpupyeT ycBOE€HHE OCHOBHOIO COJEpXKaHMs IpeaMera,
OoOHapy>KMBaeT HE3HAHWE OONbIIEH YacTH Y4eOHOro MaTepuaia,
JIOIycKaeT TIpyOble OmMOKM B ONPEAEICHUU MOHATHUH U IpHU
pelICHUH 3a7ad; He AEMOHCTPUPYET 3HAHHME METONOB cOopa u
aHanu3a ~ MHQopManmuu; HE  yMeeT  INpPOBOAMTH  aAHAIM3
npodecCHOHATIBHBIX 33]1a4.

2 (Hey1OBJIETBOPUTEIIHHO)

4.3. MeToanuyeckne MaTepuaJibl

IIpouenypa npoBeeHnsi NUCbMEHHOT0 IK3aMeHa

ATTECTallMOHHBIE MCIIBITAHMUSI TPOBOJATCSA IpernojaBaTesieM, BEAYLIUM JIEKI[MOHHBIE
3aHATHS 110 JTAaHHOM TUCLUIUIMHE.

[Ipu mpoBeneHUN MUCbMEHHOTO K3aMeHa B ayJJUTOPHUH MOXKET OJJHOBPEMEHHO HaXOAUTHCA
9K3aMeHyeMasi IpyIIa B OJHOM COCTAaBe.

DK3aMeHaI[MOHHBIN OMJIeT BEIOMpPAET caM SK3aMEHYEMBIH B ClIy4ailHOM MOPSIKE.

DK3aMeHyeMble MOTYT I0JIb30BaThCsl MPOrpaMMON y4yeOHOM IUCHMILIMHBI, a TaKXke ¢
paspelleHus penojaBaTelis KaJbKyJIITOPaMH.

IIpu mpoBeseHUHU 3K3aMEHa’K3aMEHYEMbIM IPEJIaraeTcsi OTBETUTh Ha JIBa TEOPETUUYECKUX
BOIIPOCA U BHIIIOJHUTH JIBAa IPAKTUUECKUX 3aJJaHUsI B COOTBETCTBUHU C IPOIIEHHBIMH TEMaMHU.

Bpemss HanucaHus 5K3aMeHalUMOHHOM paboTel cocraBiusier 90 MuH. (IO JKEJTaHUIO
IK3aMEHYEMOT'0 OTBET MOXKET OBITh TOCPOUYHBIM).

W3noxeHune MaTepuaiia BeJeTCs B JINCTE OTBETA, KOTOPBIN 3aTeM (II0 OKOHYAHUH HK3aMEHA)
C/IaeTcsl Ha IIPOBEPKY dK3aMEHATOPY.

IIpoBepka pabOT BBINOJIHAETCS IK3aMEHATOPOM IIOCIE€ OKOHYAHMs 3K3aMEHa M OLEHKHU
BBICTABJIAIOTCS B COOTBETCTBUU C KPUTEPUSIMU OLIEHUBAHUS.

B cinydae BO3HMKHOBEHHMsS COMHEHHUIl OTHOCHTEIBHO TIJIYOMHBI 3HAHUH S5K3aMEHYEMOTro
HK3aMEHATOP MOXET HPUIJIACUTH €ro U 3aJaTh JONOJHUTEIbHBIE W YTOUHSIONIME BOIPOCHI B
npezenax yueOHOro MaTepualla, BHIHECEHHOI'O Ha SK3aMeEH.

OneHka pe3y/lbTaTOB  NMHUCbMEHHOTO  aTTECTAlMOHHOTO  HUCHBITAaHUS  OOBSBIIAETCS
HK3aMEHYEMBIM B JIEHb €T0 NIPOBEICHUS.

5. Meroauveckue yKazaHHs 1Jisl 00y4AaI0IMXCS 110 OCBOCHUIO M CIHILIHHBI

MeTtoauyeckue yKa3aHusl 110 BbINOJTHEHNI0 KOHTPOJIbHBIX padoT

JlaHHbIN BU pabOTHI IPOBEPSIET:

1) ycBoeHue o0yyaronmMucs NOJyYeHHBIX B X0/1€ 00y4Y€HUs YMEHHUM U HAaBBIKOB;

2) cmocoOHOCTh BHIOPaTh HMHCTPYMEHTANbHbIE CpeACTBAa s OOpabOTKM JaHHBIX B
COOTBETCTBUHM C IMIOCTABJICHHOM 3a7auci;

3) yMeHHe IpOoaHaIN3upOBaTh Pe3yIbTaThl PACIETOB U 0OOCHOBATH MOJIyYECHHBIE BHIBO/IBI.

[Ipumepno 3a 2-3 Hexenu A0 TPOBEACHHS KOHTPOJBHOM pabOThl oOydaromemycs
HEOOX0/MMO TOJNYYUTh Yy TMpernojaBareis IAOJOH KOHTPOJBHOW pabOThl MM MPUMEpPHBIN
nepeyeHb NMPaKTUYeCKUX 3aJaHui, BXOISIIMIUX B KOHTPOJIbHYIO paboTy, U MOCJE 3TOr0 MPUCTYIUTh
K ITOATOTOBKE.

[Ipu moAroToBKE K KOHTPOJIBHOU paboTe crneayerT:

1) HOBTOPUTH TEOPETUYECKHI MaTepHall IO TEMaM, BKIIIOUEHHBIM B KOHTPOJIbHYIO padoTy;

2) mpOCMOTpETh MaTepuabl IPAKTUUECKUX 3aHATHI U JOMAITHUX 3aJlaHUM;

3) monpoOoBaTh PEUINTh 3aJaHUd U3 IA0JOHA KOHTPOJBHOM paboThl WM HPUMEPHOTO
nepeyHs MPaKTUYECKUX 3aJaHMUI;

25



4) 3aKkpenuTh TONY4YEHHbIE YMEHHMS W HaBBbIKM, pellas IOXOXKUE 3aJaHus U3
PEKOMEHIOBAaHHBIX MPEIoAaBaTesieM YYCOHUKOB U YI€OHO-METOIMUECKUX MTOCOOHIA.

Ecnmu B mpoliecce MOATOTOBKM K KOHTPOJBHOW paboTe BO3HHUKIM 3aTPyJHEHUS WA
TpeOyITCsl Kakue-Tu00 YTOYHEHHS M PEKOMEHMIAIUH, CIEAyeT OOpaTUThCS 3a IMOMOIIBI0 K
IPETo/IaBaTelIio.

MeTtoauyeckue yKkazaHus 110 NOATOTOBKeE K KOJUIOKBHYMY

KomnokBuym — »3T0 coOecenoBaHMe MpemnojaBaTelss M ydallerocss II0 3apaHee
OIpEEIEHHBIM KOHTPOJIbHBIM BOIIPOCAM.

OcCoOeHHOCTh KOJUIOKBUYMa B TOM, YTO 3TO HE IpPOCTO (hopMa KOHTpOJsA, a METOA
yIIIyONeHHsl, 3aKpeIyieHUs 3HAaHUHM ydalluxcs, TaKk Kak B XoJe coOeceloBaHMS MpPEroaaBaTelb
UMEET BO3MOXKHOCTb Pa3bsICHUTh BOIIPOCHI, BOSHUKAIOIIHME Y YYaIIEerocs B MPOLECCe MOATOTOBKH.

OTOT BHUJ JEATEIHOCTH Pa3BUBACT HABBIK OCYLIECTBIATH COOp, aHaIM3 U OOpPabOTKY
JTAaHHBIX, HEOOXOMMBIX JJIs pellieHus MPo(eCCHOHAIBHBIX 3a/1a4.

Ha camocTrosiTenpHyI0 TOATOTOBKY K KOJUIOKBUYMY, 00y4aloeMycst OTBOAUTCS 2-3 HEAETH.

IIpu noAroTOBKE K KOJIJIOKBUYMY CIIEYET:

1) mpocMOTpeTh KOHCHEKThl JIEKIMH M MPaKTUYECKHX 3aHSITUH U OTMETUTh B HHX
UMEIOILMECS] OTBETHI Ha BONPOCHI KOJNIOKBUYMa;

2) ecnM KOHCIEKTbl COAEpXkaT HE BCE OTBETbl MJIM YacTh BOIPOCOB BBIHECEHO
IpernoJiaBaTeseM Ha CaMOCTOSTEIbHOE PACCMOTPEHUE, HEOOXOAUMO U3YUUTh CO/EpKaHUE YUeOHOMH
JUTEpaTyphl, PEKOMEHJOBAaHHON IIPETOAaBaTENIEM;

3) B clly4yaeBO3HMKHOBEHUS KaKUX-TM00 3aTpyAHEHUH NP MOATOTOBKE ClIeyeT 00paTUThCs
3a OMOILBIO K [IPENOJaBaTeNO.

CaMonoAroToBKka K NpakKTHYeCKMM 3aHATHAM

[Ipu moAroTOBKE K MPAaKTUYECKOMY 3aHATHIO, 00yJaroIIeMycsi HEOOXOAUMO:

1) 03HAaKOMUTBCS C COOTBETCTBYIOIIEH TEMOM MPOTrpPaMMBbl IUCLUILIMHBI;

2) OCMBICIUTD KPYT U3y4aeMbIX BOIIPOCOB U JIOTUKY X PACCMOTPEHUS;

3) TIaTenbHO U3YYUTh JEKIIMOHHBIN MaTepual;

4) U3y4UTh PEKOMEHIOBAHHYIO TUTEPATYPY 10 NaHHOH TeMe;

5) 03HAaKOMUTBHCSI C BOIPOCAMH OYEPETHOTO MPAKTUUECKOTO 3aHSTHSL.

BaxXHbIM acHeKTOM CaMOCTOSATENILHOM MOJATOTOBKM CTYAEGHTOB sBIseTcs paboTa cC
O6u6IMoTEeYHBIM (DOHTIOM.

Ota paboTa npenmnogaraeT pa3inyHble BAPUAHTHI MOBBIILIEHHUS TPOPECCHOHATBHOIO YPOBHS
CTYJCHTOB B TOM YHUCJIE:

a) NOJyYeHHE KHUT B HAYYHOM a0OHEMEHTE;

0) M3y4YeHHE KHUT, )KypHAJIOB, T'a3€T B YNTAILHOM 3aJI€;

B) BO3MO>KHOCTb ITOUCKA HEOOXOIMMOI0 MaTepHasa mocpeiCTBOM AJIEKTPOHHOIO KaTaJlora;

I) MOJy4YeHHE HEOOXOJIMMBIX CBEJACHUN 00 HMCTOYHMKAX HH(OpPMAIUU Y COTPYAHHKOB
O6MOIHOTEKH.

6. YueOHas muTepaTrypa U pecypcbl HHGPOPMAIHOHHO-TEIeKOMMYHUKALMOHHON CeTH
"HHTepHeT", BKJIIOYas NepeyeHb y4eOHO-MeTOAMYecKOro odecrnevyeHust AJs
CAMOCTOSITEJILHOM Pa0doThI 00y4arouXcsl M0 JUCHUILIMHE

6.1. OcHoBHas JIUTEpaTypa

1. Crok, JI. BBenenue B akoHometpuky / JI. Ctok, M. YoTcoH ; miep. ¢ aHri. ; moj Hayd. pea. M.1O.
TypynueBoii. — MockBa : Hznmarensckuit nom «/lemo» PAHXul'C, 2015. — 864 c. —
(Akagemuueckuit  yueOnuk). -  ISBN  978-5-7749-0865-3. -  Pexum  pmoctyna:
https://new.znanium.com/catalog/product/1043159

2. Hocko B.II. DOxonomerpuka Kuwra 1, U.1,2: yaueObuuk. — M.: Jleno, 2011. — 672 c.

3. Paccen, JsBuncon Teopus u MeToasl skoHOMeTpHKH / [[pBuacon Paccen, Jxeiimc Mak-KunHoH
I'. ; mon penakuueit E. . AunpeeBoii. — Mocksa : [leno, 2018. — 936 ¢. — ISBN 978-5-7749-
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https://new.znanium.com/catalog/product/1043159

1205-6. — TexkcT : 3neKTpoHHBIN // DnekTpoHHOo-0ubnmuoteynas cucrema IPR BOOKS : [caiiT]. —
URL.: http://www.iprbookshop.ru/95131.html

4. Kantoposuu I'.I'., Jlekuuu: AHanu3 BpeMEHHBIX psSA0B, DKOHOMHUYECKHH xypHan BIID, 2002,
NoeNe 1-4, 2003, Nel.— URL:https://e].hse.ru/archive.html

6.2. JlonoJTHUTEIbHAS JIUTEPaTypa

1. Kamepon 2.K. MukposkoHOMETpUKa: METO/IbI U uX npuMmeHeHus: Kuura 1 YuebHoe mocobue /
Komepon D.K., Tpusenu IL.K., mep. ¢ anri. mox Hayu. pen. [dememeBa b. - M.:MJ Meno
PAHXuI'C, 2015. - 552 c.: 70x108 1/16. - (Axagemuueckuii yueOHuk) (Ilepernér) ISBN 978-5-
7749-0955-1 - PexxuMm pocryma: https://new.znanium.com/catalog/product/982080

2. Yunbsam, I'pun Oxonomerpuueckuit anamus. Ku.l / I'pun Yunesam ; mox pemaxumeir C. C.
CunensuukoBa, M. 0. TypyHueBo# ; nepeBoa A. B. Xoasipes [u ap.]. — Mocksa : Jleno, 2016. —
760 c. — ISBN 978-5-7749-1157-8 (xu.1), 978-5-7749-0959-9. — Tekct : 31MeKTPOHHBIN //
DIIeKTPOHHO-OUOIMOTEUHAS cucreMa IPR BOOKS : [caiiT]. — URL:
http://www.iprbookshop.ru/95146.html

3. Yuneam, ['pua Dxonomerpuueckuii ananmu3. Ku.2 / I'pun Ywibsam ; mon penakiuein C. C.
CunenbaukoBa, M. 10. Typyniesoii ; nepeBon A. B. Xozasipes [u ap.]. — Mocksa : [eno, 2016. —
752 ¢. — ISBN 978-5-7749-1158-5 (kxn.2), 978-5-7749-0959-9. — Tekct : 30eKTpOHHBIA //
DIIeKTPOHHO-OUOINOTEUHAS cucremMa IPR BOOKS : [caiT]. — URL:
http://www.iprbookshop.ru/95147.htmi

6.3. YueOHO-MeTOAMYECKOe ODecreyeHne CaMOCTOSITeJIbHOIH padoThI

He npengycmoTtpeno.

6.4. HopMaTHBHbBIE IPABOBBIE JOKYMEHTbI
He npexgycmorpeno.

6.5. UHTepHeT-pecypchI

1. www.cbr.ru — IlenTpanbHblii 6aHk Poccuu

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 — BcemupHblit 6ank

6. www.imf.org — MexyHapoIHbIi BaTFOTHBINA QOH]T

7. https://www.hse.ru/info — TocynapcTBeHHbI# yHUBepcUTET — Bpicimas miKoia 3KOHOMHKH
(Poccus)

8. www.beafnd.org - Bropo sxonoMuueckoro ananusa (Poccusi)

9. http://lwww.libertarium.ru/library - bubroTeka MaTepraioB MO 5KOHOMUYECKON TEMaTHKE
10. www.ecfor.ru PAH MHCcTUTYT HApOTHOX0351ICTBEHHOT'O IPOTHO3UPOBAHUSI.

6.6. UHbIe HCTOYHUKH

1. EnuceeBa U.U. (pen.). DOxoHoMeTpuka: ydeOHUK JUIsi OakajmaBpuara W Marucrparypbl. — M.:
IOpaiit, 2015. — 449 c. — Cepus: bakanasp n maructp. AKaeMU4eCKUi Kypc.

2. AuctoB A.B., MakcumoB A.I". DxoHomMeTpuKa: mar 3a maroM. — M.: I'Y BIID, 2006. — 179 c.

3. MenbaukoB P.M. DkoHOMeTpuKa: yueOHoe nocodue. — M.: Ilpocnekt, 2014. — 288 c.

4. babemko JI.O. OcHOBBI 5kOHOMeTpHYeckoro MojaenupoBanus. — M.: IEHAH/I, 2016. — 432 c.

5. Martromok B.M., banamosa C.A., JIazanrok 11.B. OCHOBBI 5KOHOMETPHUYECKOTO MOJEIUPOBAHMS
c ucnonb3zoBanneM EVIEWS: yue6Hoe nocobue — M.: PYJIH, 2011. — 206 c.

6. Kpemep H.ILI. Dxonomerpuka [DneKTpoHHBIN pecypc]: ydeOHUK Ui cTyJeHTOB By30B/ Kpemep
H.ILL, [Tytko b.A.- M.: OHUTHU-JIAHA, 2012 http://www.iprbookshop.ru/8594

7. Hoyreptu K. BBenenue B axoHOMeTpUKY: YueOHuUk. 2-¢ uzn./ Ilep. ¢ anrn. — M.: UHOPA-M,
2004. - 432 c.

8. Bepoux M. (2008). [TyreBoauTeNb IO COBPEMEHHOM SKOHOMeTpUKe. M., HayuHast kaura.
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http://www.iprbookshop.ru/8594

9. Marnyc . P., Kareimes I1. K., [lepecenkuit A. A. Dxonomerpuka. Haganbubiit kKype: Y4eOHUK.
— 7-e w3a., uctip. — M.: Jlemo, 2007. — 504 c.

10. DxoHOMeTpHKa : y4eOHUK aisi OakanaBpuaTta u maructparypsel / . Y. Enuceesa [u np.] ; mox
penakuueit M. U. EnuceeBoii. — Mocksa : M3gatensctBo FOpaiit, 2019. — 449 ¢. — (bakanasp u
maructp. Axagemudeckuii kypc). — ISBN 978-5-534-00313-0. — Texkcer : anexkrponnsiii // 9bC
FOpaiit [caiiT]. — URL.: https://biblio-online.ru/bcode/431129

7. MaTepuajibHO-TeXHUYecKas 0a3a, MHPOPMAIMOHHbIE TEXHOJIOTHH, IPOTPAMMHOE
obecnieyeHue U HHGOPMANMOHHbIE CIIPABOYHBIE CHCTEMbI

YueOHasi ayauTOpHsl s MPOBEACHUSI Y4E€OHBIX 3aHATUI (3aHSATUN JEKIMOHHOTO THIIA),
OCHAIlleHHass  O0OpyZOBaHMEM W  TEXHHYECKMMH  CpPEACTBaMH  OOYYECHHS:  KOMIUIEKT
CIIeIMATM3UPOBAHHON y4eOHOUW Mebenu (CTobl M Kpeciaa — paboune MecTa OOYy4arolmuxcs H
IpernoiaBaTess); J0CKa ayAUTOpHAs; SKpaH; MEePCOHAIBHBIA KOMIBIOTEp; 3BYKOBAas CHCTEMA;
npoekTop; BeO-kamepa. Bwixon B MHTepHer M JocTynm B 3JEKTPOHHYIO HH(OpPMAlMOHHO-
00pa3oBaTeNbHYIO CPEy OpraHU3aIIH.

YueOHasi ayauTOpHs [UIsl NMPOBENEHUs Y4YEOHBIX 3aHATHN (3aHATUH CEMHUHApPCKOro THIIA,
TPYNIOBBIX ¥ HWHAWBHIYATbHBIX KOHCYJIbTAI[MH, TEKYIIEr0 KOHTPOJS H IMPOMEKYTOYHON
aTTecTallid), OCHAIIEHHAas OO0OpYJOBaHMEM W TEXHUYECKHMMH CPEICTBAMU OOYUYEHUS: KOMILIEKT
cHenualn3upoBaHHON yueOHOM MeOenu (CTonbl U CTYNbsd — paboune MecTa OOyYaroIIMXCs U
npernojaBaTens); I10CKa ayIuTOpHAas; EPCOHANIbHBIN KOMITbIOTED; TelIeBU30p; BeO-kamepa. Brixon
B IHTEpHET M TOCTYII B 3JIEKTPOHHYIO HHPOPMALIMOHHO-00pPa30BaTENBHYIO CPEly OpraHU3alnH.

KomneloTepHslil kiiacc, yueOHast ayIuTOpus AJsl MPOBENEHUs YUeOHBIX 3aHATHH (3aHATUI
CEMHMHAPCKOTO THIIA, TPYIIMOBBIX W WHAWBUIYAIBHBIX KOHCYJBTAIMHA, TEKYIIETO KOHTPOJS U
MPOMEXKYTOUHOM aTTeCTalluM), OCHAIICHHBI 000pYyJAOBaHHEM M TEXHUYECKHUMH CpeICTBaMU
00y4YeHHSI: KOMIUICKT CHEeIHATM3UPOBAHHON y4eOHOW MeOenu (CTONIBI M CTYNbs - pabodyune mMecrta
oOydaromuxcsi U MpernojaBarens), Jocka ayIUTOpHasl; MEePCOHAIbHbIE KOMIBIOTEPHl MOHOOIIOKHU;
IPOEKTOpP; BeO-Kamepa; dKpaH. Beixog B MHTEpHET M AOCTYN B AIIEKTPOHHYIO MH(POPMALMOHHO-
o0pa3oBaTeNbHyI0 Cpely OpraHu3alii, B TOM UYHCIE€ C paboyux MecT OO0y4arommxcs.
[TporpamMmmHuoe obecniedueHne: onepanuoHHas cuctema Microsoft Windows; makeTsl JIMIIEH3HOHHBIX
nporpamm: MS  Office, MS Teams, Python, nuileH3MOHHOE aAHTUBHPYCHOE MPOrPAMMHOE
obecrnieveHue.

KommnbroTepHblil Kjlacc 1Jii CaMOCTOSITENIbHON TOATOTOBKM OOYYAIOIIMXCS, OCHAIEHHBIN
000pyJOBaHWEM ¥ TEXHHYECKUMH CPEJICTBAMH OOYUYEHHS: KOMIUICKT CIICIUATN3UPOBAHHON
yueOHOIl Mebenu (CTONBl M CTyJbs - paboune MecTa OOydyarOIIMXCS W TpernojaBarelns), J0cKa
ayJIUTOpHAs; TIepPCOHAIBHBIE KOMIBIOTEPHI MOHOOJOKH; MPOEKTOP; BeO-Kamepa; dkpaH. Beixox B
WHTEepHET U OCTYyI B 3JEKTPOHHYI MH(DOPMAIMOHHO-00pa30BaTENIbHYIO Cpely OpraHu3alluy, B
TOM 4ucie ¢ pabouynx mecTt obydaronuxcs. [Iporpammuoe obecrieueHue: onepanuoHHas CUCTeMa
Microsoft Windows; makersl nuiieH3MOHHBIX mporpamm: MS Office, MS Teams, Python,
JMIIEH3MOHHOE aHTHBHPYCHOE MIPOTPAMMHOE 00ecTieueHHE.

[Tomemenue s camocToATENbHOM paboThl oOyuatomumxcs (MHpopMannoHHO-pecypCHBIit
LEHTP) OCHAIEHHOE KOMIUIEKTOM CHEeUaIN3UPOBaHHOW Yy4eOHON Mebenu, KOMIIbIOTEpHOM
TEXHUKOM C BO3MOXXHOCTBIO TMOJKIIOYEHUS K ceTH IHTepHeT M o00ecnedyeHo JOCTyNoM B
AIIEKTPOHHYIO HHPOPMALIMOHHO-00pa30BaTEIBHYIO CPEly OpraHU3allNH.

Ilpoepammnoe obecneuwenue: OC Microsoft Windows, I[Taker Microsoft Office (Word,
Excel, PowerPoint), Microsoft Teams, Python, nuieH3MOHHOE aHTHBHPYCHOE MPOTPAMMHOE
o0ecrieueHue.
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