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1. Ilepeyenpb NJIaHUPYEMbIX Pe3y/IbTATOB 00y4eHHUSs 110 AUCHMILIMHE, COOTHECEHHBIX €
IUIAHUPYEMBbIMH Pe3yJIbTaTaMHU 0CBOEHHS MPOrpaMMbl

1.1.

KOMIICTCHIIUSMMU

Huctummuaa B1.0.09 «DkoHOMeTpukay oOecneyrBaeT OBJAJCHUE CIEAYIOIIMMHI

Tabmuma 1

Kon
KOMIIETEHIIN
"

HauMenoBanue

KOMIICTCHIIUHA

KOMIICTCHIIUHN

Kox
JTama
OCBOCHHSA

HauMeHnoBanue d>Tana ocBOCHUSA
KOMIIETEHLIUU

OIIK OC-4

Crocoben
YKOHOMETPHUYECKUE
METOIbI
MPHUKITATHBIX 33724

IIPUMCEHATH

OIIK OC-4.1

Cniocoben NPUMEHSTh
WHCTPYMEHTBl JKOHOMETPUKHA B
nensx cbopa, oOpaboTkum U

aHaJIn3a CTaTUCTHYCCKHUX JAaHHBIX

A1 pCIICHUA

OIIK OC-4.2

Crnocoben MHTEPIPETUPOBATH
MIOJIy4YEHHBIE pe3yJIbTaThl
pacyeToB MO 3KOHOMETPUYECKUM
MOJIETSIM

1.2. B pe3ynbrare 0cBOEHUS AUCUMILIUHBI Y CTYI€HTOB JOJKHBI OBITH C(HOPMUPOBAHBI:

Tabnuua 2

OT®/TD/TpynoBsie
/mpodeccuoHanbHbIE
JICHCTBHUS

Ko nrama ocBoeHus
KOMIIETEHIIU

PesynpraThl 00yueHus

OIIKOC-4.1

HA YpOGHe 3HAHUUL:

OCHOBHBIC MOHSTUA U ONPEIEIICHUSI SKOHOMETPUKH,
cnenupuKy SKOHOMETPUIECKOTO aHATN3a,

HA YPOBHe YMEeHUU:

MPUMEHEHUE CTAHJAPTHBIX METOJOB MOCTPOCHUS U
OLICHUBAHUS IKOHOMETPUYECKUX MOJEINEH;

HA YpOGHe HABBIKOG:

MMOCTPOEHUE U AHAIN3 SKOHOMETPHUYECKUX MOJIETIEH.

OIIK OC - 4.2

HA YPOBHE 3HAHULL:
HKOHOMUYECKHE IIPOLIECCHI, SIBJICHUA,
TEOPETUYECKME W OCHOBHBIE DJKOHOMETPUYECKUE
MOZACIIN JJI JaHHBIX TPEX TUIIOB: BPCMCHHBIC PAABI,
nepekpécTHble JTaHHbIE (Ccross-section), MaHelbHbIE
JIAHHBIC;

COBOKYIHOCTb I03HaHWHA B cdepe (UHAHCOB U
Kpenura,

Ha YpoeHe YMeHUl.

MMOCTPOCHHUC CTaHJAPTHBIX TCOPCTUICCKUX u
HKOHOMETPUYECKUX MoJIeNeH, aHaJIn3 u
colepxkarenbHas  MHTEpHIpeTalnus  I[OJIyYEHHbIX
pe3yIbTaToB;

BBIABJIICHUC IIPUYUHHO-CIICACTBCHHBIX CBsI3e B
chepe (QUHAHCOB U KpPEOUTa, BBIACICHHE UX
CHCTCMHBIX 3JICMCHTOB,

IIPOBEJICHUE  IIPOBEPKM  KauecTBa
SKOHOMETPUYECKUX MOJIENEH;
aHWIN3 U coJeprKareibHas
TMOJIYYCHHBIX PE3YIBTATOB

OCHOBHBbIX

UHTEpIpeTaIus
pacyeToB 1o




IKOHOMETPHUYECKHM MOJICIISIM,;

Ha YPOBHE HABLIKOB:

ONKCaHNE PKOHOMHYECKHX TPOLIECCOB U SBICHHIA,
aHaJIM3 W CcoJepXaTelbHas  MHTEPIpeTanus
MOJTy4YEHHBIX Pe3yJIbTaTOB;

NPUMEHEHHE KPUTUYECKOTO aHajM3a M CHCTEMHOTO
noaxona B chepe  GUHAHCOB UM KpEauTa,
(dopMynrpoBKa OOOCHOBAaHHBIX IPEUIOKCHUH Ha
OCHOBe aHain3a (PMHAHCOBOM M KPEeIUTHOH chepbl
COTJIACHO TPUYMHHO-CIICICTBEHHBIM JIOTHYECKHM
YMO3AKIIFOYCHUSIM, MCXOMSANIMM M3 CYIIECTBYFOIIUX
(bakKToB.

2. O0beM U MecTO TUCHUILTHHBI B cTpyKTYype OIl BO

O0beM TUCHUTIINHBI

Juctummmaa b1.0.09 «OxoHomerpuka» cocrabisger 10 3aderHbix eauwnmi, T.e. 360
aKaJeMHUYECKUX YacOB.
Ha xonTtakTHyI0 paboty ¢ mpenogaBateneM BbiaeneHo 132 yaca, u3 Hux 64 yaca nexkuui u
68 JacoB MpaKTUYECKUX 3aHATUH, U3 HUX 4 Yaca BBIJICIICHO HA KOHCYJBTAIIUIO 110 MMPOMEKYTOTHON
aTTecTalliy; Ha CAMOCTOSTENbHYIO paboTy 00ydaromuxcs BeineneHo 174 vaca nist ounoit ¢/o.

Mecto nucuuniaunbl B cTtpykrype OII BO

Hucoummmaa b1.0.09 «OxoHoMeTpuka» u3ydaercs Ha 3 Kypce, B 5 U 6 ceMecTpax Jyis
CTYJEHTOB O4HOH /0.
Huctummuaa b1.0.09 «DxoHOMeTpHKa» peanusyercs nocie uzydenus aucuuiuima b1.0.05
«Teopus BepostHOCcTE»; B1.0.06 «Maremaruueckasi CTaTUCTUKA.

N3ydeHne qUCIMIUIMHBI 3aKaHIUBACTCS YK3aMCHOM B KaXKIOM U3 CEMECTPOB.

3. Conep:xanue M CTPYKTYpa M CUMILJIMHBI

Taomuua 3.1
O0beM TMCHUILVINHBI, K. Yac./ yac. ®opma
KonTakTHas padora TeKyLIero
Ne o/ HaumenoBanme tem o0y4aromuxcs ¢ KOHTPOJIsA
(pa3neJioB) Bcero npemnogaBaTesieM CP | ycnmeBaemocTH®,
10 BUJAM Y4eOHBbIX 3aHATHH NMPOMEKYTOYHOM
J JIP 13 | KCP arrecranuu™>
OKOHOMETPHKA U €€ CBSI3b C
3KOHOMHUYECKOU TEOpHEH.
Tema 1. | MicTOAONONIA 8 2 2 4 Kon
SKOHOMETPHUYECKOTO
nccaenoBanus. TUel
OKOHOMUYCCKUX JAaHHBIX
Mopenp napHoOi TUHEHHON
Tema 2. | PETPECCHH: Meron 20 4 4 12 K, Kon
HaMMEHBIINX KBapaToB.
Teopema ["'aycca-MapkoBa
[IpoBepka rumores B
MOJIE€TN MMapHOM JIMHEHHON
perpeccun. Beroop
« -
Tema 3. | o PYIMCH MOACITH. 26 6 6 14 K, Kon
Hapymenne npeanoceinok
Teopemsl I'aycca-Mapkosa.
Perpeccus 6e3 cBoboaHOTO
IeHa




Moienb MHOXKECTBEHHON
JIMHEWHOW perpeccuu.
MHK. Teopema I'aycca-
Mapxkosa. [TpoBepka
BEITIOJTHEHUS CTAHIAPTHBIX
MIPEATIONOKEHUN 00
OIIMOKaX B JIMHEHHOU
MOJICTTH HaOJIIOICHUIA

Tema 4. 20 4 4 12 K, Kon

IIpoBepka runores u
CTaTHCTUYECKHE BHIBOJIBI B
MOJIETTH MHOKECTBEHHON
JIMHEHHOM perpeccun

Tema 5. 16 2 2 12 K, Kon

Tema 6, | NS MHCHHBIC 22 4 4 14 K, Kox
pEerpecCHOHHBIE MOIEIH

OlLieHKa UCCIIeI0BaHMM,
Tema 7. | ocHOBaHHBIX Ha 22 4 4 14 K, Kon
MHO>XECTBEHHOM perpeccuu

CraunoHapHble BpeMEHHbIE

Tema 8. pstbt, Moziern ARMA 36 10 10 16 K, Kon
Hecranuonaphsie
BPEMEHHBIC PSIIIBL.
Tema 9. | ACHTHOUIKAILLA 32 | 8 8 16 K, Kon
CTaI[MOHAPHBIX U
HECTallMOHAPHBIX PSIZIOB B
pamkax mozeneirt ARIMA
PerpeccuonHslil ananus
Tema 10, | 7% CTANHOHAPHBIX 28 6 6 16 K, Kon
BPEMEHHBIX PSIOB.
JInHAMUYECKHEe MOJIeITN
PerpeccuonHslil ananus
HECTAlMOHAPHBIX
Tema 11. | BpeMEHHBIX PSIIIOB. 28 6 6 16 K, Kon
KowunTerpauus u Mmonenu
KOPPEKIIUHU ONIHMOKaMU
Tema 12, | MOACH MAHEIBHEIX 22 4 4 14 Kox
JaHHBIX
Tema 13, | MOACIH € OrPaHHHCHHON 2 | 4 4 14 K, Kon
3aBUCUMOM MEpEMEHHOM
KoHcynbTanyu Ha mpoMexKyTOUHYIO 4 4
aTTeCcTaluio
ITpoMeKyTOYHAS aTTeCTaIHs 54 54 k3 (2)
360 64 68 54 174 | ak.u.
10 1,8 1,9 15 48 | 3.e.
Bcero:
270 48 51 40 131 | ac.u.

* — ghopmbl mexyueco KOHmpoJisL ycnegaemocmu: Koumpoavnas paboma (K), konroxeuym (Kon).
** - hopmvl npomesicymounou ammecmayuu. dk3amen (IK3).

Conep:kanue QM CHUATIIUHbBI
Tema 1. JDxoHOMeTpHKa M ee CBfA3b € JKOHOMHYECKOl Teopueil. MertonoJorus
IKOHOMETPHUYECKOro Hccje10BaHusA. THIIbI IKOHOMUYECKHUX JAHHBIX.
OKOHOMETpUKA U €€ CBSA3b C 3KOHOMHYECKOW Teopueil. Ha kakume BONpoCH! MO3BOJISAIOT
OTBETUTH YKOHOMETpUYECKHE METO/Ibl. MoJienu CBSA3M U MOJIETH HaOJI0IEeHUI; SKOHOMETpUYecKas
MO/Ielb, ToA00paHHas MoJeNb. TUIIBI JaHHBIX U MoJiesiel. ICTOYHMKYM CTaTUCTUYECKUX JaHHBIX.




Tema 2. Moaeiab mnapHoil JuHeiiHOW perpeccuu. MeTox HaMMeEHbIIMX KBaJpPaToB.
Teopema I'aycca-Mapkosa.

Teoperuueckass u BbIOOpOuHasi perpeccusi. VIHTepmperanusi cilydyallHOrO  4ieHa.
JIuHeHOCTh perpeccuu 1o NepeMeHHbIM U napameTpaM. Meroa HaumeHnbmnx kBajaparoB (MHK).
Croiictrea MHK omnenoxk mnapamerpoB monenu. ['eomerpuss MHK. Ilpeamonoxenust mMerona
HaUMEHBIINX KBaJpaToB U TeopeMa ['aycca-MapkoBa. Beibopounoe pacnpenenenne MHK onenku.

Tema 3. IlpoBepka rumore3 B MOJeJH NApPHOH JIMHeHHO#N perpeccuu. Bbioop
“naunayumiein” moaean. Hapymenue npeanocoliiok Teopemsbl I'aycca-MapkoBa. Perpeccus 0e3
¢BO0OOHOI0 YJIeHA.

IIpoBepka CTaTUCTMUYECKUX THUIOTE3 O KO3(duIMEeHTax perpeccuu U JOBEpPUTEIbHbIC
UHTEpBAJIbL. J[ByCTOPOHHHME M OJHOCTOPOHHME THUIOTE3bl. Perpeccusi ¢ OMHApHON OOBACHSIOMICH
nepemMeHHoll. Kputepun kauectBa NpHOIMIKEHHs JaHHBIX MOJENBIO M UX HCHOJIb30BAHUE IS
BbIOOpa Mojienu. Hapyienus npeanonoxenuit TeopeMsl ['aycca-MapkoBa (reTepocke1acTUYHOCTb,
aBTOKOPPEJIMPOBAHHOCTb) M WX HOCIEACTBHS. MeTonsl  «OOpbOb» ¢  HAapyLICHUSIMHU
IPEANONIOKEeHU  TeopeMbl l'aycca-MapkoBa. Mcnonb30BaHWE  OLIGHEHHOW  MOJENM  JIA
IIPOrHO3UPOBAHUS.

Tema 4. Moageabr MHo:kecTBeHHOW JmHeiiHoi perpeccun. MHK. Teopema I'aycca-
MapkoBa. [IpoBepka BbINOJHEHUS] CTAHAAPTHBIX NMPeEANOJI0KeHNH 00 omudKax B JUHEHHOH
MOJeJ I HAOJJIIOAeHU .

Cwmelenne wu3-3a TMPOMYIIEHHON TiepeMeHHOW. Mojenb MHOKECTBEHHOW JMHEHHOM
perpeccun. OlLleHKa HaMMEHbBIIUX KBaApaToB. [IpeamnonoxkeHuss MeTona HAMMEHBIIMX KBaJIpaTOB
JUIi MOJEIM MHOXECTBEHHOM JIMHEWHOW perpeccun u Tteopema ['aycca-Mapkosa IIposepka
BbINOJIHEHUS nipeanosioxkennit MHK. Hapymenuss npennonoxenuii teopemsl ['aycca-Mapkosa
(reTepocKeqacTUYHOCTb, MYJIbTHKOJIMHEAPHOCTh, aBTOKOPPEIMPOBAHHOCTH), MX IMOCIEACTBUS U
METO[IbI «00pHOBI» ¢ HUMU. KpuTepuu kauecTBa MpUOIMKEHUS TaHHBIX MOJIEIbI0 MHOKECTBEHHOMN
JMHENHON perpeccuu U UX UCIOJIb30BaHuE JJIsl BBIOOpa MOJIEIH.

Tema 5. IlpoBepka rumore3 M craTUCTHYecKHe BBIBOAbI B MO/JeJIH MHOKeCTBEHHOM
JINHENHOH perpeccuu.

[IpoBepka rumnore3 u AOBEpPUTENbHBIE MHTEpBabl sl ogHOro kosgduuuenta. [Iposepka
COBMECTHBIX THIOTEe3. TecTHpOBaHUE OTPaHWYEHUs, BKIIOYAIOIIETO HECKOJIBKO KOX(P(PHUIHEHTOB
Mozienu. TecTupoBaHue crienuPpUKAMU MOJEIN MHOKECTBEHHON JTMHEHHOMN perpeccu.

Tema 6. HetuHeliHbIe perpecCHOHHbIE MO/IE/IH.

OOmast  crparerust  MoJenupoBaHus  (YHKIMM  HEIMHEHHOM  perpeccuu.  Bunuel
HenuHetHocTu. [lapHast HenuHeWHas perpeccus. BsauMoneincTBHEe MEXIy HE3aBUCUMBIMU
[IEPEMEHHBIMHU.

Tema 7. Onenka ucciae10BaHuil, 0CHOBAHHBIX HA MHOKECTBEHHOM perpeccum.

BHyTpeHHsa 1 BHeUIHsAs 000CHOBAHHOCTH HccienoBaHus. CMelleHne n3-3a NpOMyIIeHHbIX
NEPEMEHHBIX, CMEIICHNE M3-3a OIINOOK M3MEPEHUsl OOBSICHSAIOUINX MEPEMEHHBIX, OTCYTCTBYIOIINE
JIaHHBIE, CMEIEHNEe M3-3a 0TOOpa HAONIOACHUH, HEeMpaBUiIbHas crieruukanus GyHKIIHMOHATHHOMU
dopMmbl perpeccun. B3anmmHOoe BiHsiHHE MepeMeHHbIX. CHCTEMBbI OJIHOBPEMEHHBIX ypaBHEHUH.
CrpykTypHass W npuBeleHHass (OpMbl. OK30I€HHBbIC, OHJIOTEHHbIE, IPENOIPEICIICHHbIC
nepeMeHHble. MneHTHPUIUPYEMOCTh OTAENbHBIX YpPaBHEHUH CTPYKTYpHOU (opmbl. OrneHuBaHue
CHUCTEMBl OJHOBPEMEHHBIX YypaBHEHMH. BHyTpeHHss1 W BHeEHHssI OOOCHOBAHHOCTb IIPU
IIPOTHO3UPOBAHUU 110 MOJenu perpeccun. [IoHATHE 0 METOIE MHCTPYMEHTANIBHBIX [IEPEMEHHBIX.

Tema 8. CranmonapHsie BpeMeHHbIe psiibl, Moaean ARMA.
Bpemennoii psaa. Croxactudeckuil cirydailHblid nporecc. CTanoHapHbIe BPEMEHHBIE PSBIL.



ABTtokoppesiiinorHas ¢GyHkius. benbrit mrym. [TpoBepka Ha rayCcCOBCKHIA O€TIBINA MTyM.

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

WNnentudunupyemocts, ycinoBue obOpatumoctu. JluHelHble mporecchl. Pasznoxenue
Bonabaa. ITpumeps! cTalimoOHapHBIX BPEMEHHBIX PSIIOB B 9KOHOMUKE.

[Tportecc AR(p), ycroBue cranmonapHocTh. [IpeacraBieHre B BUAE CKOJIB3SIIETO CPEAHETO
OECKOHEYHOTO0 MOpsIIKa.

MA(Q) — ycrmoBue OOpaTMMOCTH — MpPEICTABICHHE B BHJC MpOIEcCa aBTOPETPECCHH
6eckoneunoro nopsiaka. Heodparumsiit mporiecc MA(1). Iponecc aBToperpeccuu, HAUMHAIOITHNACS
B OIpEJICTICHHbII MOMEHT BPEMEHH, BBIXOJ] Ha cTaOuibpHBIM pexum. Koppenorpamma mporecca
AR(p). YpaBuenus lOna-Yokepa. Monenn ARMA, ycioBue cTaliMOHapHOCTH, MpodiemMa o0Immx
MHOxuTene. Mogenmn ARMA, yauThIBaromue ce30HHOCTb.

WNnentudukanus cranuoHapHoid mojenu ARMA 1o aBTOKOPPENALMOHONM W YacTHOM
aBTOKOppeNsAUUOHHOW  pyHKumsaM. Tabmuipsl  moBeneHUs  KoppenorpamMm.  Breibopounas
KoppenorpaMmma. OproaudHocTb. Kpurepuu ajis NpoBEpKH PAaBEHCTBA HYJIIO AaBTOKOPPENSALUN U
YacTHBIX aBTOKoppersanuil. IlpeacraBnenne m npumenenue Q-trectroB bokca-Ilupca u Jlbtonra-
Boxkca it rpymnibl BHIOOPOYHBIX aBTOKOPPEIISALIHIA.

Merononorus  bokca-JI)xenkunca. OueHuBaHue  cTanmoHapHod  Moxaenu  AR(p).
OuenuBanue cranuoHapHod Moxaenn MA(q). OuenuBanue craunoHapHoii ARMA(p,q).
JlmarnocTuka onieHeHHOM Mozenu. Beioop Moaenu, oCHOBaHHBIN Ha HH()OPMALIMOHHBIX KPUTEPHUSIX.
[TporHo3upoBaHue Ha OCHOBE M01I00paHHON MOJIETH.

Tema 9. Hecramuonapublie BpeMeHHble psiibl. UneHTH(HMKANUS CTANMOHAPHBIX H
HeCTAlMOHAPHBIX PsiIoOB B pamkax Mojaesieii ARIMA.

Hecraunonapueie psasl. IIponece, cTanmuMoOHApHBIA OTHOCUTENIBHO JACTEPMUHHPOBAHHOIO
tpenna. Croxactuueckuit Tpera. TS u DS psansl. Moaenn ARIMA.

Kpurepun [Iuxku-®ymiepa. Passutne wu wunoctpanus Ttecta uku-Oymiepa u
pacmupenHoro tecra Juku-Oymnepa Ha HalIWYUMe €AUMHUYHOTO KOpHS. UyBCTBUTENIBHOCTH K
HAJIMYUIO JIETEPMUHUPOBAHHBIX perpeccopoB. F-craructuku. Ksaapatuunbiii tpena. KpaTHbie
KopHH. MHOTOBapuaHTHasl MpoLeypa.

Hpyrue kputepun. [lonstue o tecre @umumnca-Ileppona. Ilonstue o Tecre Kwiatkowski,
Phillips, SchmidtandShin (KPSS, 1992) Ha cTaiiiOHapHOCTb.

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

HccnenoBanne npoOieM, BO3ZHUKAIOUIMX IPU TECTUPOBAHWM HA EIUHUYHBIH KOPEHb
(xputuka Hemscona u Ilmoccepa (NelsonandPlosser (1982)) TectoB Ha eaWMHWYHBIA KOPEHB).
HccnenoBaHnre HEKOTOPBIX TECTOB HAa €IUHUYHBIN KOPEHb IPU HAIMYUU CTPYKTYPHOI'O C/BMIA.
[Toustue o Ttectax Ileppona u 3uBoTa-ODHApIOCA HAa €IWHUYHBIA KOpPEHb NpPU HAJIUMYUU
CTPYKTYPHBIX CABUIOB B JaHHbIX. [IOHATHE O CE30HHBIX EAMHUYHBIX KOPHSX.

Tema 10. PerpeccMoHHBIH aHaIW3 s CTANMOHAPHBIX BPEMEHHBIX pPSI0B.
JAnHaMuuyecKkue MoJeJIu.

Junamuueckue mojaenud. Mojenb BEKTOPHOUM aBToperpeccuu (vectorautoregressivemodel,
VAR). Vcnoue crabunbHoctn VAR, HaxoxzaeHue ctabuibHoro coctosHusa. Otkpeitas VAR.
Haxoxnenue ctabuiabHOM cBs3M Mexny psgamu, coctasisiiomumu VAR. Tlon6op u oneHuBanue
VAR, naumarHoctuueckue mnpoueaypbl. Mcrosnb3oBaHHMe MHOTOMEpPHBIX HHGOPMAIMOHHBIX
kputepueB: Axauke, XeHHaHa-Kyumnna) u IlIBapua-baiieca. Bwibop cnenmdukanmm mopenu,
OINITUMAJIbHOW TTyOWHBI 3aMa3bIBaHUN, OCHOBAHHON Ha MH(OPMAIIMOHHBIX KPUTEPHUSIX.

Tema 11. PerpeccMoHHBII aHAJIU3 HECTAUMOHAPHBLIX BpPEMEHHBLIX PSI0B.
KonHTerpanusi 1 MmoJeju KOppeKIuu oOU0KamMH.

JloxkHast (kKaxymiasicsi, MHHMasi) PErpecCUOHHAs CBA3b MEXIYy HECTAIlMOHAPHBIMU
BPEMEHHBIMU psiiaMUi. KOMHTErpupoBaHHbBIE BPEMEHHBIE PsAJIbl, PAaHI KOMHTErpanuu. Bo3mokHble
IMPUMCHCHUA K OKOHOMHWYECKUM MOACIIAM. TeCTI/IPOBaHI/Ie Ha HaJIMYUC KOUHTCTpallUH. TeopeMa



npezacrasiaenus ['peiinmkepa, moaens koppekuuu ommoOkamu (ErrorCorrectionModel — ECM),
unTepnpetamus  kodpdunuento ECM. JIByxcrymenwaras mpoueaypa OHria-I'peiHmkepa
noctpoernss ECM 1o uMeronmmMcest CTaTUCTHYSCKUM JTAHHBIM.

TectupoBaHre Ha HAJUYUE KOMHTETPALMU MEXKIY HECKOJIBKUMH BPEMCHHBIMH PSIaMU M
OTIpeJieNIeHHe PAaHTa KOMHTErPAIMH C HCIIOIb30BAHMEM Tpoleayphl MoxaHcena. Beibop Moxenu ¢
UCIIOJIb30BaHUEM HH(POPMAIIMOHHBIX KPUTCPHEB.

Tema 12. Mopaeiu naneJbHbBIX JAHHBIX.

Perpeccuonnble Moaenu JUisl MAaHENIbHBIX JaHHBIX, cOallaHCHpOBaHHbIE MaHenu. Mojens ¢
¢ukcupoBanHbiMH 3 dexktamu. Monens co ciydaitHeIMH 3¢ dekramu. BeiOop MexIy MOIENbIo C
(buKcUpoBaHHBIMU YD PEKTaMU U MOJCIBIO CO CITydallHBIMU 3 (HEKTaMH.

Tema 13. Moaesn ¢ OrpaHUYEHHOI 3aBUCHMOI IIepeMEeHHOI.
Mogenu OunapHoro BbeIOOpa. HemocTaTku JTUHEHHOW BEpOSTHOCTHOW MOJENH, MPOOUT-

MOJICIb, JOIrUT-MOICIIb. MO)ICJ'II/I MHOXCCTBCHHOI'O BBI60pa.

Monens

MHO>KECTBEHHOTO BBIOOpa. MoIeNH ¢ IEH3YpUPOBAHHOW 3aBUCHMOM TIEPEMEHHOM.

4. MaTepuajbl TEKyIero KOHTPOJIsl yceBaeMocTH 00y4yaromuxcsi 1 poH/ OLeHOYHBbIX
Cpe/ICTB MPOMEKYTOYHOM ATTeCTALMH M0 JUCHUIITIHHE

4.1. Tekymuii KOHTPOJIb YCIIEBA€MOCTH
4.1.1. ®opMBbI TeKylIero KOHTPOJIS yCIeBaeMOCTH

Tabauua 4
MeToabl TEKyLIero
Tema (pa3aen) KOHTPOJISA
yCleBaeMoOCTH
Tema 1. DxkoHOMETpUKA U €€ CBSI3b C SKOHOMUYECKON TEOPUEH.
Metoaonorust 5)KOHOMETPUYECKOTO UCCIeI0BaHUs. THUIIbI KomnokBuym

OKOHOMHNYCCKHUX NJAaHHBIX.

Tema 2. Moaens napHoii nHelHON perpeccun. MeTo] HauMEHbIINX
KkBajpaToB. Teopema ["aycca-Mapkoga.

Konrponbhas pabora
Konnoksuym

Tema 3. [IpoBepka runoTe3 B MOJEIIH MapHOU JIMHEHHON PErpeccumu.
99

Bri6op “Haunyuriei” monaenu. HapyieHue npeanochiiok TeOpeMbl
["aycca-MapkoBa. Perpeccust 6e3 cBOO0THOTO WieHa.

Konrtponbphas pabora
Konmoxsuym

Tema 4. Moaenb MHOXECTBEHHOU uHENHOM perpeccun. MHK.
Teopema ['aycca-MapkoBa. [IpoBepka BhINOJHEHUSI CTAHIAPTHBIX
MPEINoNIoKeHUH 00 omunOKax B TMHEHHONW MOJIeH HaOIIOICHUH.

Konrtponbshas pabora
KomnmoxBuym

Tema 5. HpOBepKa THUIIOTE3 U CTATUCTUYCCKHUEC BbIBOAbI B MOACIN

KonrponbHas pabota

MHOKECTBEHHOM JIMHEMHOWU PErPECCHH. Komnoxsuym
o Konrtponbhas pabora
Tema 6. HenuneiiHble perpecCuOHHbIE MOJEIIN.
KomnnokxBuym
Tema 7. OuieHka ucciieI0BaHUM, OCHOBAaHHBIX HA MHOYKECTBEHHOM KonTposbHas paboTa
perpeccun. Konnoksuym
KonrponbHas pabora
Tema 8. Craunonapssle BpeMeHHbIe psaabl, Mogenu ARMA. P p
Konnoksuym
Tema 9. Hecrarmonapuslie BpeMeHHbIE psiabl. Mnentudukanus KonTpombHas paboTa
CTAIlMOHAPHBIX M HECTAIIMOHAPHBIX PAZOB B pamkax moneneit ARIMA. Konoxsuym

Tema 10. PerpeccuoHHbIN aHanu3 Uil CTAllMOHAPHBIX BPEMEHHBIX
ps0B. JIMHAMUYECKHE MOJIEIIN.

Konrtponphas pabora
Konnoksuym

Tema 11. PerpeccuoHHbIN aHAIU3 HECTALIMOHAPHBIX BPEMEHHBIX
psaoB. Kounrerpaius 1 Moiesu KOPPEKIIMU OITHOKaMHU.

Konrtponphas pabora
Komnoksuym

Tema 12. Monenu maHeIbHBIX JaHHBIX.

Komnoksuym

YHOPAOJO0UYCHHOTO




KonTponbsHas pabora
KonnokBuym

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

4.1.2. MaTepuaJibl TEKylIero KOHTPOJIS yCIIeBaeMOCTH

TunoBble OlEHOYHbIE MATEPHAJIbI 0 TeMaM 1. K JKOHOMETPHUKA U ee CBS3b ¢ IKOHOMHYECKOM
Teopueil. MeTom0/10THsI IKOHOMETPHYECKOT0 HCCJHeI0BAHMSA. THNBI 3KOHOMHYECKHX
AAHHBIX.

Bonpockl K KOLUIOKBUYMY

1. DxoHOMETpHKa U €€ CBSI3b C IKOHOMUYECKON TEOpPHEH.

2. Ha xakue BOTIPOCHI TTO3BOJISIFOT OTBETUTH SKOHOMETPUIECKHE METOIBI.

3. Mognenu cBA3U U MOAEIHA HAOIIOIEHUH.

4. DKOHOMETpHUYECKast MOJIEIb, TOA00paHHAS MOJIEITb.

5. TUIBl TaHHBIX U MOJEIIEH.

5. UcTouHMKH CTaTUCTUYECKUX JaHHBIX.

TunoBbie oleHOYHbIe MaTepuaabl MO0 TeMam 2. «Mogeab NapHOil JIMHEHHOH perpeccum.
Metoa HaumMeHbIIMX KBaApPaToB. Teopema I'aycca-MapkoBay.

BapuanT 3a1aHusi KOHTPOJILHOH PadoThHI:

['ogoBbie MOXOMHOCTH akiui kKomnanuid A u B, mpuHaiexanmx OJHOW OTpaciy MPUBEICHBI B
TadJuLeE.

A -2,32 25,6 4,23 17,13 10,18 13,77 10,25 11,85 5,17

B -5,27 16,76 0,06 4,95 7,48 0,24 5,54 5,89 6,11

[ToctpouThs MOJEIL NMApPHON JIMHEHHON PErpeccuu, MO3BOJISIONIYI0 OLICHUTh 3HAYEHUSI TOJOBBIX
JOXOTHOCTEN aKIIMA KOMIAHUM A 1O 3HAYECHUAM TOIOBBIX TOXOMHOCTEH aKIMA KOMIIAaHUU B .

Bonpocsl K KOJUNIOKBUYMY

. Teopernueckas u BEIOOpOUHas perpeccus.

. IHTEpIpeTanus ciry4aiHoro 4JjeHa.

. JINHEHHOCTH perpeccuu 1o NEPEMEHHBIM U TapaMETPaM.
. Meron naumensimux kBaaparoB (MHK).

. Cpoiictea MHK onieHOK napaMeTpoB MOJEIH.

. I'eomerpus MHK.

. IIpennonoxxenns MHK u Teopema I"aycca-Mapkosa.

. Beibopounoe pacrpenenenne MHK onenku.

CONO OIS~ WN PP

Tunosble ouneHoYHble MaTepuajbl Mo Temam 3. «IIpoBepka rumore3 B MoJeJiM NapHOM
JHUHeHHON perpeccun. Bpidop “Hamiayumieir” moxesn. HapymeHnue nmpeanocbuioOK Teopembl
I'aycca-MapkoBa. Perpeccusi 6e3 cBOO0HOI0 YjieHa.

BapuaHT 3a1aHMA KOHTPOJBLHOH padoThI

W3ydaercs 3aBUCUMOCTb KOJIMYECTBO TOBApOB, IPOU3BEACHHBIX C JedeKToM Y, oT o0bema

CBEpPXYpPOUYHBIX YaCOB (x)no 10 omrOpOoHBIM 3aBosaM 3a 201X rox.
X 16 |19 125 |29 3,2 3,7 3,9 4,1 4.8 4,9
y |84 [93 |99 |102 |10,7 [112 |116 |124 |136 |146
Heo0xoaumo:
1. Paccunrare napaMeTpsl NapHOM JINHEHHOW PETPECCHH.
2. Onpenenuts KOAPPUUUEHTH! KOPPESILUN U JETEPMUHALIUH.

3. OueHuTh MOJIENh Yepe3 CpeHIo omuoKy anmpokcumanuu A u F-kpurepuit @urepa.
4. OnpenenuTh CTATUCTUYECKYIO0 3HAYUMOCTD [TapaMETPOB PErPECCUU U KOPPETISILUU.

Bomnpocsl K KOJLUIOKBHYMY !
1. ITpoBepka cTaTUCTUYECKUX TUIIOTE3 O KO3(PPUILIMEHTAaX pEerpeccuu U JOBEPUTEIbHbIE HHTEPBAJIBI.
2. JIByCTOpOHHHE ¥ OJTHOCTOPOHHUE TUTIOTE3HI.
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3. Perpeccus ¢ OuHapHON 0OBSICHSIONIEH IEPEMEHHOM.

4. Kputepun kauecTBa MPUOIMIKEHUS TaHHBIX MOJIEIBIO M UX MCIOIh30BaHUE ISl BBIOOpA MOJIEIH.
5. Hapymenuss  mpenmonokeHuid  teopembl  [aycca-MapkoBa  (TeTepoCKeAacTUYHOCTb,
ABTOKOPPEIUPOBAHHOCTH) U UX MOCIIECJCTBHUS.

6. MeTop! «00pbOBD» C HAPYIICHUSIMU MPEANoNoKeHUu Teopembl ['aycca-MapkoBa.
7.Mcionp30BaHe OLIEHEHHOW MOJCIH JUIsl TPOTHO3UPOBAHMS.

TunoBbie oueHOYHbIe MaTepuadabl Mo TemMam 4. «Moaeab MHOKECTBEHHOW JIMHEHHOM
perpeccun. MHK. Teopema TI'aycca-MapkoBa. IIpoBepka BbINOJHEHHSI CTAHAAPTHBIX
NpeanosoKeHnii 00 ommndKax B JUHEHHON Moae/ I HAOTI0IeHUil».

BapuanThl 3a1aHUS] KOHTPOJILHOH PadoThI

Nmerotcst nanubie o 20 ceabCKOX03UCTBEHHBIM palioHaM:

Y — ypoKaliHOCTb 3€pHOBBIX KYJbTYp (11/Ta);

X1 — 4nciI0 KONECHBIX TPAKTOPOB (IIpUBeAEHHOM MomHOocTH) Ha 100 ra;

X2 — yucno 3epHoyObopouHbIX kKomMOaitHOB Ha 100 ra;

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

X4 — xonuyecTBO ynoOpeHUi, pacXoayeMbIX Ha FEKTap;

X5 — KOTMYECTBO XUMHUECKUX CPECTB 03J0POBJICHUS PACTCHH, pACXOIyEMBIX Ha TEKTap.
[IpoBecTH nomaroBelii perpecCUOHHBIN aHAIN3 ypOKalHOCTH Y

Ha OCHOBE MCXOJHBIX JaHHBIX.

Brerunciuts onpenenurens maTpubl XTX.

HaiittuMHK onenku ko3¢ huiimenToB perpeccuu.

HccenenoBarh NOMyYEHHYO MOJENb HA MYJIbTUKOJUIMHEAPHOCTb.

[Tpu BeIIBIIeHUH 3¢ (deKTa MYIBTHKOUIMHEAPHOCTH IOCTPOUTHh W OICHUTh HOBOE ypaBHEHUE
perpeccun. UHTEpIIpeTUPOBATh OKOHYATEIbHBIE PE3YIbTATHL.

Bonpocel K KOJIIOKBHYMY

1. Cmemienue u3-3a MpoOIyIIEHHOM TEPEMEHHOM.

2. Mojenb MHOKECTBEHHOM JINHEHHOM PErpeccuu.

3. OrieHKa HAMMEHBIINX KBA/IPATOB.

4. Tlpeamono)keHUsT METO/la HAaWMEHBIINX KBaJpaTOB Ji MOJEIM MHOXECTBEHHOW JMHEHHOMN
perpeccun u Teopema ['aycca-Mapkoa

5. IlpoBepka BeimonHeHus npeanonoxennii MHK.

6. ['eTepockenacTUYHOCTD.

7. MynbTUKOJUIMHEAPHOCT.

8. ABTOKOPPEIUPOBAHHOCTD.

9. Kputepuu kauecTBa NpuOIMKEHHS TAHHBIX MOJIEIIBIO PETPECCHH.

TunoBbie oneHouHble MaTepuaabl nmo tTemam S. «IIpoBepka rumores M CTaTHCTHYECKHE
BBIBO/IbI B MO/1eJI1 MHOKeCTBEHHOM JIMHEHHOI perpeccum».

BapuaHT 3a1aHMA KOHTPOJbLHOMH padoThI

1. Uccnenoarenu, npoaHalu3upoBaB AeATeNbHOCTh 10 (pupM, NmOIyduiau cienyrolue JaHHbIE
3aBUCHMOCTH O0BeMa BBITyCKa NPOAYKIUHU (¥) OT KoJMdecTBa paboymx (x,) M CTOMMOCTH

OCHOBHBIX (POHTOB(THIC. py0.) (x5).
¥ xq Xq ve X7 X5 My Fxaz g

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

Tpebyemcs:

Onpenenuts napHeie ko3 duuuenTs! koppesiuuu. Crenars BbIBOA.

[TocTpouTh ypaBHEHHE MHOKECTBEHHOM perpeccud B CTaHAAPTH3UPOBAHHOM MaclTade U B
ectecTBeHHOU (opMme. CaenaTs IKOHOMUYECKHUIT BBIBOJ.

OnpenenuTb CKOPPEKTUPOBAHHBIM W HECKOPPEKTUPOBAHHON KOI()(UIIMEHT MHOXKECTBEHHBIN
koppessanuu. Caenarb BBIBO.
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OnpeaenuTh CTAaTUCTHYECKYIO 3HAYMMOCTh YpaBHEHUS ¢ TOMOIIbI0 F-kputepus. Crnenath BHIBO/I.
OmnpenenuTs 11e71€c000pa3HOCTh BKIIIOUEHUS (PaKTOpa x, MOCHe x,. M cTaTUCTHYECKYI0 3HAUUMOCTb
napamerpa b, .

Haiitu yactTHbIe KO3 PUIIEHTHI HIACTUYHOCTH NpH x, = 3,6 U x, = 9. Crenathb BBIBOA.

Bonpocel K KOJUVIOKBUYMY

1. IIpoBepka runore3 1 1OBEPUTEIbHBIE HHTEPBAJIbI ISl OAHOTO KO3 UIMEHTA.

2. IIpoBepka COBMECTHBIX THITOTE3.

3. TectupoBaHue OrpaHUYEHUs, BKIIOUYAIOIIET0 HECKOIBKO KOA(PPHULIUEHTOB MOJIEIH.
4. TectupoBaHue crieln(UKAUN MOJICTH MHOYKECTBEHHOW JTMHEHHON perpeccuu.

TunoBble OLleHOYHbIE MaTepPHaJIbI 10 TeMaM 6. «HeinHeliHbIe perpecCMOHHbIE MOIETH.
Bapuaut 3a1aHus1 KOHTPOJIbHOH PadoTHI
ITo cemu Tepputopusm [{enTpanbHoro paitona 3a 200X r. U3BECTHBI 3HAYEHUS IBYX PU3HAKOB.

Paiton Pacxonpl Ha nokynky | CpenHenHeBHas — 3apaboTHas
MPOJIOBOJILCTBEHHBIX TOBApOB | TJIATa OAHOTO  PaOOTHHKA,
B 001IMX pacxonax, %, Y pyo., X

Bragumupckast 0011 68,8 451

KocTtpomckas 0071. 61,2 59,0

OpioBckas 001. 59,9 57,2

Psazaunckas o001, 56,7 61,8

CmoneHckast 00JI. 55,0 58,8

TBepckast 001. 54,3 47,2

SpocnaBckas 001 49,3 55,2

TpeOyercss IS XapaKTCPUCTHUKHA 3aBHUCHMOCTH YOTXPAacCUUTATh IMapaMETPhl CTEIEHHOW W
IOKa3aTeJILHON MOJIEJIEN.

Bonpocel K KOJIIOKBHYMY

1. O0wmas crpaTerus MoaeaupoBaHus (YHKIIMU HETMHEHHON PErpecCuu.
2. Buns! HeTuHEHHOCTH.

3. IlapHas HenMHEHHAs perpeccusi.

4. B3aumoJieiicTBHE MKy HE3aBUCUMBIMU TIEPEMEHHBIMH.

TunoBbie oleHOYHBbIC MaTepHaabl MO TeMaM 7. «OumeHka HMcCIe10BaHUH, OCHOBAHHBIX Ha
MHO’KECTBEHHOM perpeccum».

BapuaHT 3a1aHMA KOHTPOJbLHOMH padoThI

[To umeromumMest uCXOaHBIM HaHHBIM X, Y, P u Q ¢ exekBapTaIbHBIMU3HAUYEHUSMH COCTOSHUS
pbiHKa 3a niepuoA 25 net (1 — 1-# kBaptan 1975 roga,100 — 4-it kBaptan 2000 roga):

[TpoBepbTe Ha UACHTUPUIMPYEMOCTh KaXk/10€ YPaBHEHHE CUCTEMBI U MOJIEH B LIEJIOM.
Omnpenenurte, Kakue NepeMEeHHbIe Mbl Oy/1eEM HCIIOJIb30BaTh B KAUECTBE HHCTPYMEHTAJIbHBIX.
OueHnurte MOJIENb cripoca U mpeioxkenus ¢ nomorbio JIMHK.

CnenaiiTe BBIBOJIBI O BIMSHUM HELEHOBBIX (DAKTOPOB MPEUIOKEHUS M LEHBIXOJIOAWIBHUKOB Ha
IIPEIOKEHUE UX HA PBIHKE, a TAKXKE O BIMSHHUM LIEHBI UJI0X0/a HA CIIPOC HAa TOBAPHI.

Bonpochl K KOJJIOKBUYMY:

1. BHyTpeHHSss ¥ BHEIIHSAS 000CHOBAHHOCTh MCCIIETOBaHUS.

2. CmereHne n3-3a NpoIyIIeHHBIX TIePEeMEHHBIX.

3. CmMernieHue u3-3a OMIMOOK U3MEPEHUS OOBSICHSIIOIINX TIEPEMEHHBIX, OTCYTCTBYIOIIHNE JaHHBIC.

4. Cmemenne n3-3a 0T00pa HaOIIOICHNH, HEeTIPpaBUIIbHAS crieliupuKaIus (yHKIIMOHAIBEHON (DOPMBI
perpeccum.

5. B3aumHoe BiMsIHHE TIEPEMEHHBIX.

4. CucteMbl OTHOBPEMEHHBIX YPABHEHHIA.
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5. CTpykTypHas u npuBeaeHHas (OPMBI.

6. DK30TeHHBIC, YHIOTCHHBIC, TTPEIOTNPEICIICHHbIC TEPEMEHHEIE.

7. UneHTHGHUINPYEMOCTh OT/IEINBHBIX YPAaBHEHUI CTPYKTYPHOH (OPMBI.

8. OnieHMBaHUE CHUCTEMBI OJTHOBPEMEHHBIX YPABHCHHIA.

9. BHyTpeHHSs1s1 ¥ BHENIHSISI 000CHOBAaHHOCTb ITPH MIPOTHO3UPOBAHHUH TI0 MOJICITH PETPECCUHU.
10. [ToHsITHE O METOZIC HHCTPYMEHTAIBHBIX IEPEMECHHBIX.

Tumnosble olleHOYHbIE MaTepUaJibl 0 TeMaM 8. «CTanuoHapHbIe BpeMeHHbIe psiibl, Moaenau
ARMA».

Bapuant 3a1aHus1 KOHTPOJIBbHOM PadoTHI

[To WMCXOMHBIM MaHHBIM TIOCTPOMTE HECKOJBKO MOJIEICH C pa3IMYHBIM KOJHUYECTBOM JIaroB.
UccnenoBaTh psi HCXOAHBIX JAHHBIX HA CTAIlMOHAPHOCTH C TOMOIIBIO BU3YaJbHOTO TECTUPOBAHUS
panoB, ACF, PACF-tectoB. Ouenute mapameTpbl NOCTPOCHHBIX Mozeneil ¢ momombio MHK u
BEIOpaTh M3 BCEX MOJENCH Ty, KOTOpas HamOoliee aJeKBaTHA JaHHBIM. VHTEpIpeTupoBaTh
MOJTYYCHHBIC PE3YIIbTaThl BEIOPAHHOW MOIEITH.

Bonpocel K KOJIIOKBHYMY

. BpeMeHnHoOM psn.

. CroxacTuyeckuil ciydaiHblIi MporLecc.

. CranimoHapHbIe BpEMEHHBIE PSIIBI.

. ABTOKOppeNnAUrOHHAs (PYHKIIHSL.

. benbli1 mrym.

. IIpoBepka Ha raycCOBCKHI1 ONbIi IIyM.

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

. UnentuduunpyeMocTs, ycioBue 0OpaTuMOCTH.

. JIuHeitHbIe MPOLIECCHI.

10. Pasnoxenue Bonbaa.

11. [IpumepsI cTallMOHAPHBIX BPEMEHHBIX PSI0B B SKOHOMHUKE.

12. TIponiecc AR(p), yciioBHE CTallMOHAPHOCTH.

13. IlpencraBieHne B BUIE CKOJB3AMIETO CPEAHETO OECKOHEUHOTO OPS/IKA.

14, MA(Q) — ycimoBue OOpaTMMOCTH — TMPEACTABIECHHE B BHIC IMPOIECCA ABTOPErPECCHH
OECKOHEYHOT0 MOopsIIKa.

15. Heo6paTtumslii nporecc MA(1).

16. Ilpomecc aBTOperpeccuy, HAYMHAIONIUICS B ONPENCICHHBII MOMEHT BpPEMEHH, BBIXOJ Ha
CTaOUITBHBIN PEKUM.

17. Koppenorpamma mporiecca AR(p).

18. YpaBuenus KOna-Yoxkepa.

19. Moxenu ARMA, yciioBre CTalimOHAPHOCTH, MPOOIeMa OOITUX MHOKHTEIICH.

20. Mopenu ARMA, yauTsIBaro1ue Ce30HHOCTb.

21. Wnentudukanus cranuoHapHod wmojenu ARMA 1o aBTOKOPpENALMOHOM H YacTHOM
ABTOKOPPENALUOHHON (DYHKITUSIM.

22. TabuIbl TOBECHHUS KOPPEIOTPAMM.

23. BeibopouHas koppenorpamma.

24. DprognYHOCTb.

25. Kpurtepuu 117151 mpOBEPKH PAaBEHCTBA HYIIO aBTOKOPPEISIUI 1 YACTHBIX aBTOKOPPEIISIIHIA.

26. IlpencraBnenne u npumeHeHue Q-tectoB bokca-Ilupca u Jlpronra-bokca mist rpynmsi
BBIOOPOYHBIX aBTOKOPPEIISIIIHIA.

27. Merononorus bokca-Jl>keHKkHHCA.

28. OueHuBanue ctanronapaoi mojenu AR(p).

29. OueHnBanue cTaroHapHon Moxenn MA(Q).

30. OnenuBanue craimonapHoit ARMA(p,q).

31. JlnarHoCTHKa OLICHEHHOW MOZICIIH.

O OoONO O WN B
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32. Be16op Moienu, OCHOBaHHBIN Ha HH(POPMAIIMOHHBIX KPUTEPHUSIX.
33. IIporHo3upoBanue Ha OCHOBE MOJOOPAHHON MOJIEIIH.

TunoBbie oleHOYHBIEe MaTepuajbl Mo Temam 9. «HecranmmoHapHble BpeMeHHBbIE PSAbI.
NnenTudukanms CTAaMOHAPHBIX U HECTAIMOHAPHBIX PsiIOB B paMkax mojesieii ARIMAY».
BapuaHT 3a1aHus KOHTPOJILHOMH PadoThI

[Tposectn nmogd6op ARIMA-Momeny mo JaHHBIM 30JI0TOBAIIOTHBIX pe3epBoB Poccuu ¢ 31.12.15 no
12.10.17 u caenath NpoOrHo3 Ha 8 HEENb BIEPE/I.

Bonpochb! K KOJJIOKBHYMY

1. HecrauuoHnapHsble psibl.

2. Iporiecc, cTalmOHAPHBINM OTHOCUTENBHO JICTEPMHUHHPOBAHHOTO TPEHIA.

3. CToxXacTU4YeCKHii TpeH .

4. TS u DS psinpl.

5. Monenu ARIMA.

6. Kpurepun uku-®Oymiepa.

7. PazButne u wmoctpauusa Tecta Juku-dymiaepa u pacmupenHoro tecta uku-@ysepa Ha
HATMYUE CTMHUIHOTO KOPHSL.

8. UyBCTBUTENIBHOCTH K HATUYHIO IETEPMUHUPOBAHHBIX PETPECCOPOB.

9. F-craructukw.

10. KBagpaTuuHsbIil TpeH.

11. KpaTHble KOpHH.

12. MuoroBapuaHTHas mpoLeaypa.

13. Ipyrue kpuTepum.

14. Tlonstue o Tecte @mmunca-Ileppona.

15. IonsTue o Tecre Kwiatkowski, Phillips, SchmidtandShin (KPSS, 1992) na cranimoHapHOCTb.
16. [Tonstue o Tecre DF-GLS, pa3zpabortannoro B Elliott, Rothenberg, andStock (1996).

17. UccnenoBanue npo0sieM, BOZHUKAIOMIMX IIPU TECTUPOBAHWU HA €AMHUYHBIN KOpeHb (KpUTHUKa
Henwcona u I[lnoccepa (NelsonandPlosser (1982)) TecToB Ha e TMHUYHBINA KOPEHB ).

18. UccnemoBanue HEKOTOPHIX TECTOB HA €IMHUYHBIA KOPEHB MTPH HAJTMYHUU CTPYKTYPHOTO CIIBUTA.
19. Tlonstue o tecrax Ileppona u 3uBOTa-DHApIOCA HA EIUHUYHBIA KOPEHb TMPU HAITUYUHU
CTPYKTYPHBIX CIBUTOB B JJAHHBIX.

20. TTonsiTHE O CE30HHBIX EAUHUYHBIX KOPHSIX.

TunoBele oneHounble wmarepuajbl nmo Temam 10. «PerpeccMmoHHBIH aHaaAM3 AJs
CTAllHOHAPHBIX BPEMEHHBbIX PAA0B. [lMHAMUYECKHEe MOIeTH».

BapuaHT 3a1aHMA KOHTPOJbLHOMH padoThI

NmeroTcst nanHble 00 M3MEHEHUH JeHexHOoM macchl (M) u m3menenuunien (P) 3a mepuon 1980 —
2004 rr. U3yunTth rpaduK U3MEHEHHUs ACHEKHOH Macchl M IIeH 3a paccMaTpUBaeMbIHIEPUO.
BbIABUTH BU3yaJbHBIN XapaKTep B3aUMOCBSI3H JJAHHBIX [IOKa3aTeleH.

OueHuTe NPUBENCHHYIO CUCTEMY Ul M3MEHEHHUs JCHEKHOW Macchl M M3MEHeHMs lLeH. Haiitu
CTPYKTypHblE KO3((ULUEHThI, HCIONb3Ysd JOMNOJHUTEIBHOE HIECHTU(DULUPYIOLIEE YCIOBUE

Bmp = 0. IIpoBepuTh, 00YCIOBIMBAET I N3MEHEHHE JIEHEKHOH Macchl APy .

Bonpochl K KOJIOKBUYMY

1. IluHaMu9YeCcKre MOICITH.

2. Mopenb BEKTOpHOI1 aBTOperpeccuu (vectorautoregressivemodel, VAR).

3. YcaoBue cradunsHocTH VAR, Hax0KJIeHHE CTA0OMILHOIO COCTOSIHUS.

4. Otkpeitas VAR.

5. Haxoxnenne ctabuiabHOM CBSI3M MKy psaaMu, coctaBisitomumu VAR.

6. ITogOop u onennBanue VAR, nuarHocTuyeckue mpoueaypsl.

7. Vcnionb3oBaHre MHOTOMEPHBIX HH(OpPMAMOHHBIX KpuTepueB: Akauke, XeHHaHa-KyunHHa) u
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[IIBapua-barieca.
8. Beibop crmenudpukanuu MOJETH, ONTHUMAIbHOW TIIyOWHBI 3ama3fblBaHUN, OCHOBAaHHOW Ha
MH(OPMALIMOHHBIX KPUTEPUSIX.

TumnoBble oueHOYHbIe MaTepuabl 0 TeMaMm 11. «PerpeccuoOHHbBIN aHAJIU3 HECTAIMOHAPHBIX
BpeMeHHbIX psioB. KounTerpanus u Mogean KOppeKuuu OmMmoOKaMm».

BapuanT 3a1aHusi KOHTPOJBLHOH PadoThI

YCTaHOBUTh BO3MOXXHOCTh HAJIUYMS MPHYUHHO-CICACTBEHHON CBSI3U  MEXKIY NPHUOBLIBIO
npeanpustus (F) u wHBecTHIMIMH B ocHOBHOM kamutan (G) ¢ momornpio Tecta I'pamskepa.
[IpoBepuTh TUMOTE3BI C PA3TUYHBIM KOJUYECTBOM JIaroB. CaenaTh BBIBOJIBI.

Bonpockbl K KOJLLIOKBHYMY

1. JloxHas (KaxyIiascsi, MHHMas) PErpECCHOHHAS CBSI3b MEX/Y HECTAIIMOHAPHBIMH BPEMEHHBIMH
psiIamMu.

2. KounrerpupoBaHHbIC BPEMEHHBIE PSAIbI, PAHT KOMHTETPAITUH.

3. Bo3MOXHbBIC IPUMEHEHHSI K 3KOHOMUYECKAM MOJICIISIM.

4. TecTupoBaHHE HA HAJTMYHE KOMHTECTPAIIHH.

5. Teopema npexacrasnenus I'peitnpxepa.

6. Momenr  koppekiuu  ommbkamu  (ErrorCorrectionModel — ECM), wunTepnperanus
kodppurmenTo ECM.

7. IByxctynenyaras mporenypa Ouria-I'peiinmkepa moctpoenuss ECM  mo  umerommMcs
CTATHCTUYICCKUM JIAHHBIM.

8. TecTupoBaHHWEe Ha HAJMYUEC KOWHTETPAIlMA MEXKIY HECKOJbKMMU BPEMEHHBIMH pSAAaMH U
omnpeieieHHE PAaHra KOMHTEIPAllHH C MCIIONB30BAHMEM IpoLeaypbl MoxanceHa.

9. Beibop Mo1eNu ¢ UCTIOJIb30BAHUEM HH(POPMAIIMOHHBIX KPUTEPHEB.

Tunosble oeHOYHbIEe MaTepHAaJbl 10 TeMaM 12. «Moae/u naHeJbHbIX JAHHBIX).

Bonpochsl K KOJUIOKBUYMY

1. PerpeccroHHbIe MOAEIH JUISI TAHEJIBHBIX JaHHbBIX, COATaHCUPOBAHHbIE MTAHEIH.

2. Mopensb ¢ pukcupoBaHHBIME () (heKTamHu.

3. Mogens co cinydaiiHbIMU 3pdeKTamH.

4. Boibop Mexay MoJenbio ¢ (UKCUPOBaHHBIMU A(P(eKTaMu U MOJAENBI0 CO CIy4alHBIMU
s dexramu.

TunoBbpie oneHoYHble MaTepuHajabl Mo TeMam 13. «Mogeau ¢ OrpaHM4YeHHOH 3aBHCHMON
nepeMeHHON.

BapuaHT 3a1aHMsA KOHTPOJIbHOM PadOTHI:

Tpebyercs wuccieoBaTh 3aBUCUMOCTH PEIICHUST O BBHIOOpE MPEINPUATHSIOT TOKa3aTeled ero
Ha/iexkHOCTH. HpOopMaLus o NpeAnpusITUsiX, y4aCTBOBABUIMX B TEHJIEPAX 3a MPEAbLAYILUI epUOT
BpPEMEHHU, MIPEJICTaBIICHA B TAOJIMIIE NCXOIHBIX TaHHBIX:

y— peleHue o BbleneHnu cpeacts (1 — npuHaTh, 0 — OTKIOHUTD);

X1 — nena crutaBa (teic. $ 3a 1 1);

X2 — Ka4ecTBO cIuiaBa (6aioB);

X3 — BpeMst (QYHKITMOHUPOBAHUS MTOCTABIINKA (JIET);

X4 — yIaNeHHOCTh MOCTABIIHUKA (THIC. KM);

X5 — MpeaCTaBUTEIBCKHE PACXObI (ThIC. $).

[octpouts logit- u probit-Mozmenu 3aBUCUMOCTH pEIIEHUS O BBIACICHHM CPEJCTB Ha 3aKYIKY
CIELCIUIABOB OT IIOKa3aTeled HaJeXKHOCTH IIOCTAaBUIMKA M OLICHUTh KO3(Q(UIMEHTHl JaHHBIX
mozeneil. UnTepnpeTupoBaTh MoJy4eHHbIE MOJIEIH.

Bonpochl K KOJJIOKBHYMY
1. Monenu 6uHapHOTO BBHIOOPA.
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2. HemocTtaTky TuHEHHON BEPOATHOCTHON MOJIEIH.

3. [Ipobur-mopensb.
4. JIoruT-MOJIEND.

5. Mojenu MHOKECTBEHHOTO BBIOOpA.
6. Mozenb ynopsIo4eHHOI0 MHO>KECTBEHHOT'O BBIOODA.
7. Moaenu ¢ NeH3ypupOBaHHOM 3aBUCUMOM ITEPEMEHHOM.

4.2. IIlpomMekyTOYHAS aTTEeCTALMS
4.2.1. llepeyeHb KOMIIETEHUMH ¢ YKAa3aHNEM 3TanoB uX (JOpMHUPOBAHUSA B NMpoIecce 0CBOCHUS
oOpa3oBartesibHOIi mporpammbl. [loka3zaTenu M KpUTEPUM OLEHMBAHHMSA KOMIETEHUUH C
y4eToM 3Tamna ux (popMHupoOBaHUs

Tabmuua 5
Kon Kox
HanmeHnoBaHue Trana HauMeHoBaHue 3Tana ocBOeHHUS
KOMIEeTeHIH
" KOMIIETEeHIINH OCBOEHHUS KOMIIETEeHIIUH
KOMIIETEeHIIUH
Crniocoben IPUMEHSITh
WHCTPYMEHTBl JKOHOMETPHKH B
Crocoben  mpumensts | OIIK OC-4.1 PyM p
nemsix  coopa, 00paboTKHm W
SKOHOMETPUYECKHE
OIIK OC-4 a”HaJIn3a CTaTUCTUYECKHUX JTaHHBIX
METOJBI ISl  PEIICHHS
Crniocoben UHTEPIPETUPOBATH
MPUKITATHBIX 3a7a4
OIIK OC-4.2 | momy4yeHHbIE PE3yJIbTaThl pacueTOB
10 YKOHOMETPUICCKHM MOJCIISIM

Tabmauma 6

JTan ocBoeHUA

IToka3aTejan OleHUBAaHUA

Kpurepuii ouennBanus

KOMIeTEeHIHH
OIIK OC-4.1 3HaeT NOHATHS U ompeaeneHus | Boisapnser po0IeMbI
Crniocoben IPUMEHSTH | SKOHOMETPUKH; IOPUMEHSIET | S)KOHOMUYECKOTO  XapakTepa
UHCTPYMEHTHI SKOHOMETPHKH B | COBpPEMEHHBIE METOJMKH | IPU  aHAIW3€  KOHKPETHBIX
nensix cbopa, 00pabOTKH M | MOCTPOEHUS CUTyallud ¥ [pearaer
aHaiu3a CTaTUCTHYECKHUX | SKOHOMETPUUIECKUX MOJETICH; | CTIOCOOBI 179 perieHus,
JTAHHBIX aHAJIM3UpPYyeT HSKOHOMHUYECKHUE | OLICHUBAET OXKHJIaeMble
SBIICHUSI W TIPOLECCHl  C | pe3yJIbTaTHlI. Bnaneer
MIOMOILBIO CTaHJAPTHBIX | COBPEMEHHBIMH  METOJIMKaMHU
TEOPETHYECKHIX U | pacueTra M aHalli3a COLMAIbHO-
HSKOHOMETPUYECKUX MOJIeJIell | 3KOHOMHUYECKHX IIOKa3aTeneH,
XapaKTepU3YIOIINX

HSKOHOMHYECKHE TMPOLECChl U

SIBJICHVSI HA MEKPOYPOBHE
OIIK OC-4.2 3Haer OCHOBHBbIE | Bnaneer 3HAHUSMHU 00
Cnoco0eH HHTepHpeTUpoOBaTh | SKOHOMETPUUECKHE  MOJENH | SKOHOMHUYECKHX  Ipoleccax,
HOJy4YEeHHBIE pe3yabTaThI | A JaHHBIX PA3JIMYHBIX THIIOB: | ABICHUSX, TEOPETUUYECKUX M
pacueToB IO | HepeKpECTHBIE OCHOBHBIX JIKOHOMETPHUYECKHIX
HKOHOMETPHUYECKUM MOJIETISIM | (MEKOOBEKTHBIE) JaHHbIE | MOAETSAX Ui JIaHHBIX Tpex
(cross-section), BPEMEHHbBIE | TUTIOB:  BPEMEHHBIE  PAJIBL,
psAbl, TaHENbHbIE [JaHHbIC, | HepEeKPECTHBIC JNAHHBIE (Cross-
yMeeT MpPOBOJUTH IPOBEPKY | section), MaHENIbHbIE JaHHBIE;
KayecTBa OCHOBHBIX | HCIIOJIB3YET ~MaTeMaTHYeCKUi

SKOHOMETPUYECKHX MOJENEH;
yMmeeT aHAJIN3UPOBATH u
COJIEPKATEIBHO

annap aT BKOHOMeTpI/IKI/I HJIA
OIMCAHUS u MOCTPOEHUS
MOJENIEN DKOHOMHUYECKUX U
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WHTEPIPETUPOBATH (hUHAHCOBBIX IIPOLIECCOB;

MOJIy4YEeHHBIE pe3yNbTaThl | yMEET MPOBOAMUTH IPOBEPKY

pacuéroB 0 | Ka4eCcTBa OCHOBHBIX

SKOHOMETPHUYECKUM MOJEISAM | SKOHOMETPUYECKUX MOJeNel u
HWHTEPIIPETUPOBATH
MOJIy4EHHBIE pE3yJIbTaThI
pacué€ToB.

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

®opMoil MPOMEXYTOUHOTO KOHTPOJI MOCJIE M3YyYeHHs] TUCHMIUIMHBI B KaKIOM CEMEecCTpe
SIBIISIETCS] 9K3aMEH B TUCBMEHHOHU (hopMme.

OTBETCTBEHHBIM 3TANlOM y4eOHOTro Ipolecca sBISETCs cAaya MPOMEKYTOUHas aTTecTalusl.
becciopHbIM (PaKTOpPOM YCHENIHOTO 3aBEPIICHHS] OYEPETHOTO CEMeCTpa SBIISCTCS KpPOIOTJINBasl,
cucreMaTuyeckass padoTa CTyleHTa B TE€UEHHME BCEro ceMmecTpa. B 3ToMm ciydae moAroroBka K
NPOMEXYTOUYHOW aTTecTali OyJaeT SBISATHCS KOHLEHTPUPOBAHHOW CHCTEMaTH3alMed Bcex
MOJYYEHHBIX 3HAaHUH 1O JaHHOW JUCLUIUINHE.

B Hauazne cemecTpa peKOMEHIYeTCs 10 BCEM M3Y4YaeMbIM IMPEAMETaM MOIYYUTh BOIPOCHI K
IPOMEKYTOUHOW aTTeCcTalliu, a TaKKe HCIOJIb30BaTh B Ipoliecce 0O0ydeHus Mmporpammy, Ipyrue
METOMYECKHE MaTepHalibl, pa3paboTaHHbIE M0 JAHHOW AUCLUIUIMHE.

IIpu moAroToBKE K MPOMEKYTOUHON aTTeCTAl[MM KOHCTPYKTHBHBIM SIBIISIETCS KOJIJIEKTUBHOE
06CY)KI[6HI/IC BBIHOCHUMBIX Ha 3K3aMCH BOIIPOCOB C COKYPCHHKaMH, YTO IIO3BOJICT ITIOBBICUTH
CTENEHb CUCTEMATU3ALUU U YIIIyOJIeHUs 3HaHU.

Ilepen mnocinenHUM CEMHHAapoOM IO MPEAMETY CIEAYeT COCTaBUTh CIIMCOK BOIIPOCOB,
TpeOYIOLMX JOMOJIHUTEIILHOTO Pa3bsACHEHMs IperojaBaTesieM Ha KOHCYJIbTAllUU Iepen
IIPOMEKYTOUYHOM aTTECTaleH.

4.2.3. TunoBblie OLlEHOYHBbIE CPEICTBA
Cnucok BONPOCOB /U151 OAT0TOBKH K 3k3amMeny (Tembl 1-8)
1. DkoHOMETpUKA U €€ CBSI3b C IKOHOMUYECKOW TEOPHUEH.
2. Mogenu cBs3M M MojJenu HaOIIOAEHUM; SKOHOMETpUYeckas MOJeNb, MOoJo0paHHas
MOJ1€Nb.
. Tunel JaHHBIX U MOJCIICH.
. ICTOYHUKY CTAaTUCTUYECKUX JTAHHBIX.
. Teopernueckas 1 BHIOOpOUHAsi perpeccusl.
. NHTEpnpeTanus ciy4aiiHOTO 4ICHa.
. JINHEMHOCTB perpeccuu 1o NEPEMEHHBIM U ITapaMeTpaM.
. Meton Haumenbux kBajapatos (MHK).
. Cpolictea MHK ouenok napamerpos Mmoaenu. I'eomerpus MHK.
10. IIpennonoxkeHust METOIa HAMMEHBIIIUX KBaAPaTOB U Teopema ['aycca-Mapkosa.
11. Boi6opounoe pacnpenenenne MHK onenku.
12. IIpoBepka CTaTUCTUYECKUX TUIIOTE3 O KOd((UIIMEHTaX perpeccuu M JOBEPUTEIbHBIC
WHTEPBAJIBL.
13. JIByCTOpOHHHE U OJJHOCTOPOHHHE TUIIOTE3bI.
14. Perpeccust ¢ OuHapHOM 00BACHSIOIIEH TEPEeMEHHOM.
15. Kpurepun kauecTBa NpUOIMIKEHUS JaHHBIX MOJEIBIO U UX UCIOJIb30BaHUE AJIs BbIOOpa
MOJIEJIH.
16. I'erepocke1acCTUIHOCT.
17. MynbTUKOJIIIMHEAPHOCTb.
18. ABTOKOPPEITMPOBAHHOCTb.
19. Metoab! «60pb0BI» ¢ HApYLICHUSAMHU TPEATNON0KEeHUH Teopembl [ 'aycca-Mapkosa.
18. Hicionp30BaHue OIEHEHHOW MOJIEITN JIJIsl IPOTHO3UPOBAHMSL.
19. Cmerenue u3-3a NpoONyUIeHHON epeMeHHOMH.

O 0 NONO1T W
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20
21

. Mosiens MHOKECTBEHHOM JIMHEMHOM perpeccum.
. OI_IGHKa HaAaUMCHBIINX KBA/IPaTOB.

22. IlpenmonokeHWs: MeTOJa HAMMEHBIIMX KBAJApaTOB Ul MOJEIM MHOKECTBEHHOM
JIMHENHOM perpeccuu u reopema I'aycca-Mapxkosa.

23

. [IpoBepka BoinoaHeHUs npeanonoxennii MHK.

24. Hapymenus TpeanonoxeHuil teopembl ['aycca-MapkoBa,uX TOCIEICTBHS M METOMBI
«OOpBHOBI» C HUMH.
25. Kpurepum kadecTBa NPUONIMKECHUS TAHHBIX MOJIENBI0O MHOKECTBEHHOH JIMHEHHOM
perpeccuu U UX UCIOJb30BaHUE Ul BEIOOpA MOJIEIH.

26.
217.
28.
29.
30.
31.
32.
33.
34.
35.
36.
37.
38.
39.
40.
41.
42.
43.
43.
44,

[TpoBepka rumnoTe3 u AOBEPUTEIbHBIE HHTEPBAIBI I OJTHOTO KO3 dHIIneHTA.
IIpoBepka COBMECTHBIX THIIOTES.

OOm1as cTpaterust MOJAeNupoBaHus (PYHKIIMH HEIWHEHHON perpeccuu.
Bunn HenmuHEHHOCTH.

[TapHas HenuHEHas perpeccusi.

B3aumoneiicTBue Mex 1y He3aBUCUMBIMU [IEPEMEHHBIMH.
BHyTpeHHS 1 BHEIIHsIS1 000CHOBAaHHOCTb UCCIIEJOBAHMSL.

CwMelnieHue U3-3a MPOMYIIEHHBIX EPEMEHHBIX.

CMmernieHue n3-3a OMMOOK U3MEPEHUS OOBSCHSIONINX TIEPEMEHHBIX.
OtcyTcTBYOIIME TaHHBIE, CMEIIEHUE U3-3a 0TOOpa HaOIIOJCHUH.
HenpasunbHas cnenudukanus GyHKINOHAIBHOW (POPMBI pErpeccuu.
B3auMHoe BiMsiHUE IEPEMEHHBIX.

CucreMbl OTHOBPEMEHHBIX YPaBHEHUH.

CrpykTypHas U npuBeaeHHas GOPMBI.

DK30reHHbI€, YHI0T€HHBIE, ITPEIONPEIEICHHbIE IEPEMEHHBIE.

W neHTudunypyeMocTs OTAEIbHBIX YPAaBHEHUN CTPYKTYPHOM (OpMBI.
OneHuBaHuE CUCTEMbI OJHOBPEMEHHBIX YPABHEHUH.

BHyTpeHHAss M BHelHsAs OOOCHOBAaHHOCTh IPU HPOTHO3HMPOBAHUU IO

perpeccuu.

45,
46.
47.
48.
49,
50.
51,
52.
53.
54.
55.
56.
S7.
58.

59

60

ITonsATHE O METOIE UHCTPYMEHTAIIBHBIX [IEPEMEHHBIX.
BpemenHoii psn.

CroxacTu4eckuil ciydailHbIN IPOLECC.

CranuoHapHble BpEMEHHBIE PSIJIbI.

ABTOKOppeISILIMOHHAs QYHKIIHUS.

benbiit mrym.

IIpoBepka Ha raycCOBCKUI O€lblii IIyM.

MA(q). Oneparop 3ana3npiBanus. MA(1).
WnentudunupyemMocts, yClioBrUe 00paTuMOCTH.
JIunelHple MPOLECCHI.

Pasnoxxenue Bonbpa.

[IpuMepsl cTallMOHAPHBIX BPEMEHHBIX PSAJIOB B dKOHOMUKE.
I[Tpouecc AR(p), ycrnoBue CTaliMOHAPHOCTH.
[IpencraBieHue B BUIe CKOMNB3AIIETO CPEAHETO OECKOHEUHOTO MOPsIIKa.

TectupoBaHue orpaHUYEHUS, BKIIIOYAIOIIET0 HECKOJIBKO KO3 (PUIIMEHTOB MOAETIH.
TectupoBanue crienuuKkanuy MoIeIH MHOKECTBEHHOM TMHEHHON perpeccuu.

MOJEIN

. MA(q) — ycioBue oOpaTUMOCTH — TPEACTABICHUE B BUJC MPOIECCa aBTOPEIPECCHU
OECKOHEYHOTO TOPsIKA.

. Heobpatumsrii mporiecc MA(1).

61. [Iporecc aBTOperpeccun, HAYNHAIOIIUNICS B ONPEACIICHHBIA MOMEHT BPEMEHH, BBIXO] Ha
CTaOUITBHBINA PEKUM.

62
63
64

. Koppenorpamma mporiecca AR(p).
. Ypasuenus lOuna-VYoxkepa.
. Monenu ARMA, ycroBue cTalioHapHOCTH, TpobiieMa 00X MHOKUTEIEH.
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65. Monenn ARMA, yauThIBaronye c€30HHOCTb.

CHnucoK BOIPOCOB /IJIsi IOATOTOBKH K 3a4eTy ¢ oueHkoii (Tembr 8-13)

1. Unentudukanus crammonapuoi momenn ARMA 1o aBTOKOPPEISIMOHON M YacTHOU
ABTOKOPPENALNOHHON (QYHKIUSIM.

2. TabnuIIBI TOBEICHUS KOPPEIOTPaAMM.

3. Beibopounas koppenorpamma.

4. DproaJu4HOCTb.

5. Kputepuu a1 npoBepKy paBeHCTBA HYJIIO aBTOKOPPEIISILIMIA U YaCTHBIX aBTOKOPPEIIALIUM.

6. IlpeacraBnenne u npumenenne Q-tecroB bokca-Ilupca m Jlptonra-bokca anst rpymmbl
BBIOOPOYHBIX aBTOKOPPEIISIIHIA.

7. Merononorus bokca-/[>xeHkunca.

8. OnenuBanue crarmoHapHon mozaenu AR(p).

9. OnenuBanue cranuoHapHoi Mmoaenu MA(Q).

10. OnenuBanmne cranronapuoit ARMA(p,q).

11. JIuarHocTuka OleHEHHON MOJIEIH.

12. Be1bop mMojienu, OCHOBaHHBIM Ha HH(POPMAIMOHHBIX KPUTEPHUSIX.

13. [Iporuo3upoBaHue Ha OCHOBE MOI00PAHHON MOJIEIH.

14. HecranmoHapHbIe PSIbL.

15. Ipomecc, cTarmOHAPHBI OTHOCUTENBHO JETEPMUHUPOBAHHOTO TPEHIA.

16. Croxactuueckuit Tpena. TS u DS psansr.

17. Monenu ARIMA.

18. Kpurepuu Juxu-Oymnepa.

19. Pa3Butue u wumoctpanus tecta Juku-dyimepa u pacmmperroro tecta Juku-Dymiepa
Ha HAJIMYHE eTUHUYHOTO KOPHSI.

20. UyBCTBHTEIHLHOCTD K HATHYUIO JETCPMUHUPOBAHHBIX PETPECCOPOB.

21. F-craTtuctuku.

22. KBangpaTudHbId TPEH/I.

23. KpaTHble KOpHH.

24. MHOTOBapHaHTHAs MTPOLIEIypa.

25. HccnenoBanue mpobieM, BO3HHMKAIOUIMX MpPU TECTHUPOBAHHHM HA €IWHUYHBIA KOPEHBb
(xputuka Henbcona u Ilnoccepa (NelsonandPlosser (1982)) TecToB Ha eIMHUYHBINA KOPEHB ).

26. VccnenoBaHre HEKOTOPHIX TECTOB HA €AMHUYHBIN KOPEHb MPU HATMYUH CTPYKTYPHOTO
C/IBHTA.

27. llonsartue o tecrax Ileppona u 3uBoTa-DHIpIOCA HA €AMHUYHBIA KOPEHb MPU HATHMYUU
CTPYKTYPHBIX CJIBUTOB B JJAHHBIX.

28. TloHsATHE O CE30HHBIX €AUHUYHBIX KOPHSIX.

29. JIlunamudeckue MOJICIIH. Mopenb BEKTOPHOU aBTOPETpPeCcCuu
(vectorautoregressivemodel, VAR).

30. YcaoBue cradbmisHocTd VAR, Hax0oXIeHHE CTAOMILHOTO COCTOSIHUS.

31. OtkpsiTast VAR.

32. HaxoxxneHre cTaOMIIbHOM CBSI3U MEXIY psagamu, coctaBisitonvu VAR.

33. Ilon6op u oniernBanre VAR, muarHocTH4ecKue Mpoieyphl.

34. Hcnonp30BaHWE MHOTOMEPHBIX WH(POPMAIMOHHBIX KpUTEpUEB: AKawke, XeHHaHa-
Kyunna) u llIBapua-baiieca.

35. BeiOop crierugukanuu MOJIeTH, ONTUMAIBHOMN TITyOHHBI 3aIma3/IbIBaHUH, OCHOBAaHHOW Ha
UH(OPMAIIMOHHBIX KPUTEPHUSIX.

36. JIoxxkHas (kaxymiascs, MHHUMAas) PErPecCHOHHAs CBS3b MEXJY HECTaIl[HOHAPHBIMHU
BPEMEHHBIMU PsIaMHU.

37. KonHTErpUpOBaHHBIEC BPEMEHHBIC PSJIBI, PAHT KOMHTETPAITHH.

38. Bo3MokHBIE TPUMEHEHHSI K 9KOHOMHUYECKUM MOJIETISIM.

39. TectupoBaHre Ha HATUYHE KOWHTETPAITHH.
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40. Teopema npeactasieHus [ pelHKeEpa.

41. Mognenp xoppekimu ommubkamu (ErrorCorrectionModel — ECM), wunTtepnperanus
koaurmentoB ECM.

42. JIByxcrynenvarasi npoueaypa Duriua-I peitnmkepa noctpoenns ECM mo umerormmmcest
CTaTHCTUYECKUM JaHHBIM.

43. TectupoBaHHEe HA HATMYNE KOMHTETPAIIUU MKy HECKOJIBKUMU BPEMCHHBIMU PSIJIAMU.

44. OnpesieneHne paHra KOMHTETPAIMK C MCIIONb30BaHNEM TIpoLeaypsl MoxaHceHa.

45. Beibop MOIeH ¢ UCIIOJIb30BaHHEM WH(OPMAIMOHHBIX KPUTEPHUEB.

46. PerpeccroHHbIe MOJIENHU AJIsl TAHEJIBHBIX JAHHBIX, COAIaHCUPOBAHHBIC MTAHEH.

47. Mopnenb ¢ GUKCUPOBAHHBIMU P PEKTaMH.

48. Mopenb co cirydaitHeIMH 3 deKkTamu.

49. Beibop MexIy MOICIBIO ¢ (PUKCHPOBAHHBIMU P PEKTaMu U MOJCIBIO CO CITy4ailHBIMU
s dexramu.

50. Moaenu 6GuHapHOTO BEIOOPA.

51. HegocraTtku THHEHHOM BEPOSATHOCTHON MOJICIH.

52. TIpobur-moenb.

53. Jlorut-MOI€eNb.

54. Monenu MHOKECTBEHHOT'O BHIOOpA.

55. Mogenp ynopsiIo4eHHOr0 MHOYKECTBEHHOTO BHIOODA.

56. Mopenu ¢ eH3ypupOBaHHOM 3aBUCUMON TIEPEMEHHOM.

HpnMeprle BapUaHThbI JK3aMCHAIIUOHHBIX OMIeTOB

3K3AMEHAIIMOHHBINA BUJIET Ne 1
M0 AUCUHUITHHE «IKOHOMETPUKA
1. JIunelHOCTB perpeccuu Mo NepeMEeHHbIM U TapaMeTpam.
2. HerpaBuipHast criendukanys GyHKIMOHAITBHON (OPMBI perpeccu.
3. UccnenoBanue BkiatovaeT 10 ManbIx npeanpusTuii o0padaTbiBarolieil NPOMBIIUIEHHOCTH, I/1€
Y — noTpediieHne MaTepUaoB, ThIC., py0. U X - 00beM IIPOU3BOJICTBA, ThIC., PYO.

Ne npeanpusitust OO6beM MPOM3BO/ICTRA, THIC., [Torpebnenne MaTepuanos,
py6., X TBIC., pyO. Y
1 21,5 116
2 20,5 125
3 26,5 128
4 28 135
5 24 1445
6 21,5 147
7 22 151
8 25,5 182
9 27,5 170
10 29 155,5
TpeOyercs:

ITocTpouts nUHENHOE ypaBHEHHUE NTapHOU perpeccun Y oT X. Crenarb BBIBOL.
Paccuurars nuHelHbIN K03 PuieHT napHoi koppensunu Crnenarb BHIBOI.

Cpennioro omoOKy anmnpokcumarnuu. Caenars BHIBO/.

C nomompto F- kputepus duiliepa OEHUTE CTATUCTHYECKYIO HAJCKHOCTh PE3YJIHTATOB
PErpECCUOHHOr0 MOJEINPOBAHUS.

4. VImeroTcsl TaHHbIe O MPUOBUTM KOMIAHWHU 3a 16 KBapTanoB. BBUTH MOMYYEeHBI CIEAYIOIINE
3HAYEHME OIECHKH CE30HHOM KOMIIOHEHTHI C TIOMOIIBIO MYJIbTHIIMKATUBHON MOJIEIIH.
No kBaprana, |
| 1 Il v
1 - - 1,191 1,835

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

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

4 0,962 0,346 - -
Tpebyercs:

Onpez[eJme CKOPPEKTHPOBAHHBIC CE30HHBIC KOMIIOHEHTBI C IIOMOIIBIO MYHBTHHHI/IKaTHBHOﬁ

MOACIIH.

C,Z[eJ'IaTB IIpOrHo3 HpI/I6BIJ'II/I KOMIIAaHHMH Ha MEPBOC BTOPOC CICAYIOUICTO Iro/a.

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

3K3AMEHAIIMOHHBINA BUJIET Ne 2

Mo JTUCHUNJIHHE «KIKOHOMETPUKA»
1. Merononorust bokca-Jl>keHKkHHCA.
2. Mojienu MHOKECTBEHHOTO BBIOOpA.

3. Nmerorcs crenyromue qJaHHbBIC 3aBUCUMOCTH 00beMa BBIITYCKA TPOAYKIIHH (y) OT KOJINYECTBa

pabounx (Xl)I/I CTOMMOCTH OCHOBHBIX (DOHIOB (THIC. pyO0.) (x2 ) 10 kpynHBIX KOMITAHUM.

y Xy Xq Ve Xy X5

Yxi VX2

XX

CymmMma 65,7 88,9 35,_1 5306,9 | 8180,9 | 1323,7

6039,2 | 2297,5

3061,4

Tpebyercsi:
Onpenenuth napueie KodpduuneHTs! Koppesinuu. Crenars BBIBOI.

HOCTpOI/ITB YpaBHCHUC MHO>KECTBEHHOM perpeCCruu B CTAaHAAPTU3UPOBAHHOM Macitade u B

ecrecTBeHHOH popme. Caenatb SKOHOMHUYECKUI BBIBO/I.

HpOBeCTI/I OLICHKY Ka4Ye€CTBa HOJ'Iy‘IGHHOfI MOACIHN C IIOMOIIBIO MHOXCCTBCHHOI'O KOS(I)q)I/H_II/IeHTa

KOppeysiliiy U AetepMuHaiuu. CrenaTrb BbIBO.

4. Tlo necsatu TepputopusiM pariona 3a 200 Xr. MI3BecTHBI 3HaYeHUS ABYX MPU3HAKOB. Y paBHEHHE

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

Paiion Pacxonpl Ha NOKYIIKY CpennenHeBHast 3apaboTHas I1aTa
MPOIOBOJIBCTBEHHBIX TOBAPOB,THIC., OJIHOTO paboTHUKA, PYyO., X
pyo., y
Bragmmupckas o0 44 87
KocTtpomckas o0 45 88
OpJioBckasi 0071 46 89
Pszanckas 0011 47 90
CmoneHckas 0071. 48 91
Teepckas o011 49 42
BbpstaCcKas o0 61 101
HBanoBckas 0011 62 102
Tynbckast 001 127 103
SApocnaBckas 001. 128 96
OrnpenenuTh HATMYUE TETEPOCKETACTUIHOCTH MPU YPOBHE 3HAUUMOCTH @ = 0,05.
Ikana oueHNBaHUA
Kpurepumn oueHuBanusi Ouenka

JleMoHCTpHpyeT 3HaHHE MaTepuasia B MOJHOM 00beMe, TOTHUYECKU
IPaBUIbHO M3JIaraeT OTBETHI HAa BOINPOCHI; 3HAET AJITOPUTMBI IS
IIPOBEPKU CTATUCTUYECKUX TMIIOTE3, KPUTEPUU AJEKBATHOCTH U
3HAYMMOCTU BBIOPAaHHOM MOJENM WJINM 3aKOHa, OOOCHOBaeT
IpaHUIBI TOYHOCTH JIJIsl TApaMETPOB paclpeieieHNs; UMeeT HaBbIK
IPAaBWJIBHOTO BHIOOpPAa ¥ HCIOJIb30BaHHS METOJOB TEOPHH

5 (OTIMYHO)
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BCpOHTHOCTeI‘;I 1 MaTeMaTHUYECKON CTaTHUCTUKU AJI1 pCUICHUA 3aaa4d
B cepe SKOHOMHKH, (UHAHCOB M OW3HECA, MHTEPIPETAIUU U
aHaJIN3a MOJTYYEHHBIX Pe3yIbTATOB.

JleMoHCTpHpyeT 3HaHME MaTepuaja B IIOJHOM O0beMe, HO
HE3HAUUTENIbHO HAapylIaeT MOCIEI0BATENbHOCTh U3I0KCHHUSA, NAeT
HEYBEPEHHBbIE U HEJOCTaTOYHO II0JIHbIE OTBEThl HA BOIPOCHI,
BJIaJIceT HABBIKAMU aHAJIM3a JAHHBIX, HEOOXOAMMBIX ISl PEHICHUS 4 (xopor1io)
IOCTaBJIIEHHBIX HKOHOMMYECKMX 3a/lady; yMEeT HCIOJIb30BAHUS
METO/Ibl TEOPUH BEPOATHOCTEW M MAaTEMaTUUECKON CTATUCTUKH IS
peleHus 3a1a4 B cepe SIKOHOMHUKH.

JleMOHCTpUpYET HEMNOJIHOE 3HAHUE IIpeIMeTa, HO MaTepual
u3jgaraer (parMeHTapHO U  HENOCJIEAO0BaTeNbHO, JOIYCKaeT
OMOKK B TPUMEHEHHH METOJa pEUICHHs, 3aJady peliaeT
YaCTUYHO; MMEeT 3aTpyIJHEHUs IpU BbIOOpPE aIrOPUTMOB IS
IIPOBEPKU CTAaTUCTUYECKUX TUIOTE3, KPUTEPUEB aJEKBATHOCTH U | 3 (YIOBIETBOPUTEIHHO)
3HAYMMOCTH BBIOPAHHOIM MOJENN WIN 3aKOHA, METOJ0OB JIMHEHHON
anreOpsl Ui pelieHus 3ajgad B cdepe SKOHOMHUKH, (UHAHCOB U
Ou3Heca; HE UMeeT HaBblka MHTEpIpeTallud M aHalu3a
MOJIYYEHHBIX PE3Yy/IbTATOB.

He neMoHCTpUpyeT yCBOEHHE OCHOBHOTO COJEPYKaHUS IIPEeIMETa,
oOHapyXHUBaeT He3HaHue OoJblIel yacTh ydyeOHOro Mmarepualia,
JIONyCKaeT TpyOble OMMOKM B ONpENeICHHH IOHATUH W TIpH
peleHny 3ajad; He IEMOHCTPUPYET 3HAaHHE METOAOB cOopa U
aHanu3a  WHGOpMAaUWKM; HE  YMEET NpPOBOAWUTH  AHAJH3
1pohecCHOHATIBHBIX 3a/1au.

2 (HeyOBIIETBOPUTEIILHO)

4.3. MeToanuyeckne MaTepuaJibl

IIpouenypa npoBeaeHnst MNUCbLMEHHOI0 JK3aMeHa

ATTECTallUOHHBIE HWCIIBITAHUSA TPOBOJATCS MpernoAaBaTeseM, BEAYLUIUM JIEKIIMOHHbIE
3aHATHA 110 TAaHHOW JUCLIUILIMHE.

[Ipu mpoBeneHNN MUCbMEHHOTO K3aMeHa B ayJJUTOPHUH MOXKET OJJHOBPEMEHHO HaXOAUTHCA
DK3aMEHyeMas TPpyIa B IOJHOM COCTABE.

DK3aMeHaI[MOHHBIN OMJIeT BEIOUpAET caM IK3aMEHYEMBIN B CIIy4ailHOM MOpsIKE.

DK3aMeHyeMble MOTYT II0JIb30BaThCsl MPOTrPaMMON yueOHOM AHUCHUILIMHBI, a TaKXke C
pa3pelieHus mpenojaBaTelis KaIbKyJIITOPAMH.

IIpu npoBeneHNN HK3aMEHAIK3aMEHYEMBIM IIPEAJIaracTCs OTBETUTHh HA J1BA TEOPETHUECKHUX
BOIPOCA U BHIIIOJHUTH JIBa IPAKTUUECKUX 3aJJaHUsI B COOTBETCTBUHU C TPOIIEHHBIMH TEMaMHU.

Bpemss HanmcaHus 5K3aMEHAUMOHHOM paloTbl cocraBisier 90 MuH. (IO JKEeJTaHHUIO
HK3aMEHYEMOT'0 OTBET MOXET OBbITh JOCPOUHBIM).

W3noxeHne MaTepuana BeJeTCs B JINCTE OTBETA, KOTOPBIN 3aTeM (II0 OKOHYAHHH 3K3aMEHa)
C/IaeTcsl Ha IIPOBEPKY dK3aMEHATOPY.

IIpoBepka pabOT BBINMOJHSAETCS 3K3aMEHATOPOM IIOCIE OKOHYAHMS 3K3aMEeHa M OLEHKH
BBICTABIIIOTCS B COOTBETCTBUU C KPUTEPUSIMU OLIEHUBAHUS.

B cinydae BO3HMKHOBEHHMsS COMHEHUH OTHOCHTEIBHO TIJIYOMHBI 3HAHUM S5K3aMEHYEMOTrO
JK3aMECHATOP MOJKET IPUITIACUTH €r0 W 3aJaTh JONOJHUTEIBHBIE M YTOYHSAIOIIHAE BOIPOCH B
npezenax yueOHOro MaTepualia, BRIHECEHHOTO Ha 9K3aMEH.

OneHka pe3yabTaToB  IUCBbMEHHOIO  ATTECTAllMOHHOIO  MCIBITAaHUS  OOBSBISAETCS
9K3aMEHYEMBIM B JIEHb €T0 NIPOBEICHUS.

5. MeToauveckne yKazaHus 1 00yYAOIIUXCS 110 OCBOCHUIO TUCIHUIIMHBI
MeTOI[l/I‘IECKI/Ie yKa3aHI/Iﬂ 10 BBIINNOJIHEHHN IO KOHTpOJII)HI)IX pa60T

JlaHHbBI# BU paObOTHI IPOBEPSIET:
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1) ycBoeHUE 00yJarOIMMUCS MTOTYYEHHBIX B X0/1€ 00yUeHHUsI YMEHUN U HABBIKOB;

2) CcnocoOHOCTh BBIOPaTh WHCTPYMEHTAIBHBIE CpencTBa aiiss OOpabOTKM JaHHBIX B
COOTBETCTBHUH C TIOCTABJICHHOW 3a/1a4eii;

3) yMeHHEe IPOaHaIU3UPOBATh PE3YIbTAThl PACYIETOB M 0OOCHOBATH MOJIyYCHHBIE BHIBOIBI.

[Mpumepno 3a 2-3 Hemenw 10 TPOBEICHHUS KOHTPOJIBHOH pPabOThI 0OydaromeMycs
HEOOXOMMO TONYYUTh Yy TpENofaBareist INaOJOH KOHTPOJBHOW paboThl WM TNPUMEPHBIN
NepeveHb MPAKTHYECKUX 3a/IaHUH, BXOASNIMX B KOHTPOJIBHYIO paboTy, U MOCIE 3TOTO MPUCTYITHTh
K TTOJITOTOBKE.

[Tpu moaroTOBKE K KOHTPOJIBHOM paboTe ClieayeT:

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

2) IpOCMOTPETh MaTEPUAIbI MPAKTHUECKUX 3aHATHIA U JTOMALTHHUX 33/IaHUM;

3) monpoOoBaTh PEemINTh 3aJaHHUs U3 IIa0JIOHA KOHTPOJBHOH pabOThl MM MPHUMEPHOTO
TIEpEYHs MPAKTUYCCKUX 3a/IaHHI;

4) 3aKpenuTh TOJYYCHHbIE YMEHHMsS ¥ HaBBIKM, pellas IOXOXKUE 3aJaHus U3
PEKOMEH/IOBAaHHBIX MPEIoIaBaTeIeM YUCOHUKOB U YIeOHO-METOAMYECKIX TTOCOOUIA.

Ecnmu B mporecce MOATOTOBKM K KOHTPOJIBHOW pPa0OTe BO3HUKIN 3aTPYIHEHHUS WU
TpeOyIOTCS Kakue-Tu00 YTOYHEHHS M PEKOMEHJAIUH, CIEAyeT OOpaTHUThCS 3a IMOMOIIBI0 K
IPEeIo/IaBaTelIio.

MeTtoanyecKue yKa3aHus MO0 NOAr0TOBKE K KOJUIOKBHYMY

KommokBuym — 310 coOecemoBaHMe TpenojaBaTeNss ¥ y4allerocss IO 3apaHee
OMpCACIICHHBIM KOHTPOJIbHBIM BOIIPOCaM.

Oco0eHHOCTh KOJUIOKBMYMa B TOM, YTO 3TO HE HpocTo (opmMa KOHTPOJIS, a METO.X
yriIyOneHusl, 3aKpeIuleHus 3HAHWM yJalluxcsl, TaKk Kak B XOJe COOEcel0oBaHUS IPENoJaBaTellb
MUMEET BO3MOXXHOCTh Pa3bsICHUTH BOIIPOCHI, BO3HUKAIOIHNE Y YYaIIerocsi B IPOLecce MOATOTOBKH.

OTOT BUJl [EATEIBHOCTH PA3BUBACT HABBIK OCYLIECTBIATH cOOp, aHamu3 M 00pabOTKy
JTAHHBIX, HEOOXOAUMBIX ISl pelIeHNUs MPO(ECCHOHANBHBIX 3a1a4.

Ha camocTosiTenbHy0 HOATOTOBKY K KOJZIOKBUYMY, 00YYalOIIeMycsi OTBOAUTCS 2-3 HEAENH.

[Tpu moArOTOBKE K KOJUIOKBUYMY CIIEAYET:

1) mpocMOTpeTh KOHCHEKThl JIEKIMH M MPaKTUYECKHX 3aHSITUM M OTMETUTh B HHX
UMEIOIIMECS] OTBETHI Ha BONPOCHI KOJJIOKBUYMa;

2) €CJIM  KOHCIICKTBI COoACpKAaT HE BCC OTBCTbBI HJIM YaCTb BOIIPOCOB BBIHECCHO
IpernoJiaBaTeseM Ha CaMOCTOATEIbHOE PAaCCMOTPEHUE, HE0OXOAUMO H3YUHUTh CO/Iep)KaHue ydeOHOH
JUTEPaTyphl, PEKOMEHIOBAHHOM MTPETIOIaBaTeIIeM;

3) B clly4yaeBO3HMKHOBEHHS KaKUX-T100 3aTpyAHEHUH NP MOATOTOBKE CIIEAyeT 00paTUThCS
3a TIOMOIIBIO K TPETOIaBaTENIo.

CaMonoAroToBKa K NpakKTHYeCKUM 3aHATHAM

IIpu moAroTOBKE K MPAKTUYECKOMY 3aHATHIO, 00ydaroieMycst He0OXOAUMO:

1) 03HaKOMUTBCS C COOTBETCTBYIOIIEH TEMOM MPOrpaMMbl TUCHUILIMHBI;

2) OCMBICIHUTD KPYT' U3Y4aEeMBbIX BOIIPOCOB U JIOTUKY UX PACCMOTPEHMS;

3) TIaTenbHO U3YYUTH JEKIMOHHBIN MaTepHall;

4) N3y4uTh PEKOMEHOBAHHYIO JINTEPATYpPY MO JaHHOU TEME;

5) 03HAKOMHTBCS C BOMPOCAMH OYEPEAHOTO MPAKTUUECKOTO 3aHATHUS.

BaxHBIM acmeKTOM CaMOCTOSATENIbHOW MOJATOTOBKHM CTYACHTOB fABIseTcs pabora cC
O6uOIMoTeYHBIM (DOHTIOM.

Ota paboTa npennoaaraeT pa3iiyHble BApUAaHThI MOBBIICHUS TPOPECCHOHATBHOTO YPOBHS
CTYJCHTOB B TOM YHUCJIE:

a) MOJIy4eHHEe KHUT B HAYyYHOM a0OHEMEHTE;

0) n3y4yeHHe KHUT, )KypHaJIOB, Ta3eT B YNTAIBHOM 3aJI€;

B) BO3MOXKHOCTb ITOMCKA HEOOXOIMMOI0 MaTepHasa mocpeiCTBOM AJIEKTPOHHOIO KaTaJlora;

I) MOJy4YeHHE HEOOXOIUMBIX CBEACHUN 00 HCTOYHWKAX HWH(OpPMAIMH y COTPYIHHUKOB
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OUOJIMOTEKMU.

6. YueOHasi iuTepaTypa u pecypcbl HH(POPMAINHMOHHO-TEJIEKOMMYHHUKAIIMOHHOM CeTH
"HHTepHeT", BKJII0OYas NlepeYeHb y4eOHO-MeTOAM4ecKoro odecrnevyeHust Ajs
CaMOCTOSITEJIbHOM Pa0do0ThI 00Yy4aIOIIUXCH MO JUCHHUILIHHE

6.1. OcHoBHas JUTEepaTypa

1. Crok, Jl. BBenenue B akoHometpuky / JI. Ctok, M. YoTcoH ; mep. ¢ aHri. ; moa Hayd. pea. M.IO.
TypynueBoii. — MockBa : Wznarensckuit nom «Jlemo» PAHXul'C, 2015. — 864 c. —
(Akagemuueckuii  yueOnmk). -  ISBN  978-5-7749-0865-3. -  Pexum  moctyma:
https://new.znanium.com/catalog/product/1043159

2. Hocko B.II. Oxonomerpuka Kuwura 1, U.1,2: yue6auk. — M.: leno, 2011. — 672 c.

3. Paccen, JsBuncon Teopus u metoas! skoHOMeTpuKH / [[PBuacon Paccen, [Ixeiimc Mak-KunHoH
I'. ; mox penakumeit E. . AnapeeBoit. — Mocksa : Jlemo, 2018. — 936 ¢. — ISBN 978-5-7749-
1205-6. — TexkcT : 3neKTpoHHBIN // DnekTpoHHo-0ubnmmoteynas cucrema IPR BOOKS : [caiit]. —
URL.: http://www.iprbookshop.ru/95131.html

4. KanTtoposuu I'.I'., Jlekuuu: AHanu3 BpeMEHHBIX psA0B, DKOHOMHUYecKH xypHan BIID, 2002,
NeNe 1-4, 2003, Nel.— URL.:https://ej.hse.ru/archive.html

6.2. lonotHUTeIbLHAS JUTEPaTypa

1. Kamepon 2.K. MukposkoHOMEeTprKa: METObI U uX npuMeHeHus: Kaura 1 YuyeOHnoe mocobue /
Kamepon D.K., Tpusemu ILK., mep. ¢ anrn. mox Hayd. pexn. Hememesa b. - M.:MJ [leno
PAHXuI'C, 2015. - 552 c.: 70x108 1/16. - (Akagemuueckuii yaeOHuk) (Ilepernér) ISBN 978-5-
7749-0955-1 - Pexxum noctyna: https://new.znanium.com/catalog/product/982080

2. Yunesam, I'pun Oxonomerpuueckuit anamus. Ku.l / I'pun Yunesm ; mox pemakmmenn C. C.
CunenbaukoBa, M. 10. Typynuesoii ; nepeson A. B. Xozasipes [u ap.]. — Mocksa : [eno, 2016. —
760 c. — ISBN 978-5-7749-1157-8 (xu.1), 978-5-7749-0959-9. — TekcT : 3NMEKTPOHHBIA //
DNeKTPOHHO-O0NOINOTeYHAs cucremMa IPR BOOKS : [caiiT]. — URL:
http://www.iprbookshop.ru/95146.html

3. Yunbsam, I'pun OxoHomerpuueckuii aHanmus3. Ku.2 / I'pun Yunbsm ; non penakuueinn C. C.
CunenbaukoBa, M. 10. Typynuesoit ; nepeBoa A. B. Xoasipes [u ap.]. — Mocksa : [eno, 2016. —
752 c. — ISBN 978-5-7749-1158-5 (xu.2), 978-5-7749-0959-9. — TekcT : 2MEKTPOHHBIN //
DIIeKTPOHHO-OMOIMOTEUHAS cucremMa IPR BOOKS : [caiiT]. — URL:
http://www.iprbookshop.ru/95147.html

6.3. YueOHO-MeTOAMYECKOe 0ODecrevyeHne cCaMOCTOsITeIbHOIH padoThI

He npeagycmorpeno.

6.4. HopMaTHBHBIE NIPABOBbIE JOKYMEHTbI
He npexgycmorpeHo.

6.5. UHTepHeT-pecypchI

. Www.cbr.ru — Ilenrpanbsuslit 6ank Poccun

. minfin.ru — MunucrepctBo ¢punancos Poccun

. www.gks.ru — T'ockomcrar Poccun

. Wwww.rbc.ru — Madopmarmontoe arentctBo «Pocousneckoncantuur» (Poccus)

. www.worldbank.org — BcemupHslit 6ank

. www.imf.org — MexayHapoaHbIi BaTIOTHBIN (OHT

7. https://lwww.hse.ru/info — T'ocynapcTBeHHBII yHUBEpcHTET — Bpiclias MIKOJIa SKOHOMHKHU
(Poccms)

8. www.beafnd.org - bropo sxoHomuueckoro ananusa (Poccusi)

9. http://lwww.libertarium.ru/library - Bubaroreka MaTepruanoB MO SJKOHOMHYECKON TEMaTHKE
10. www.ecfor.ru PAH MHcTUTYT HapoJHOX 035 ICTBEHHOTO IPOTHO3UPOBAHUSL.

OO~ WN -
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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

6.6. UHble HCTOUYHUKH

1. EnuceeBa N.M. (pexn.). DxoHOMeTpuKa: y4yeOHUK il OakajgaBpuaTa W Maructpatrypbel. — M.:
Opaiit, 2015. — 449 c. — Cepusi: bakanaBp u maructp. AkaaeMUYeCKui Kypc.

2. AucroB A.B., MakcumoB A.I'. DxoHoMeTpuKa: mar 3a marom. — M.: I'Y BII3, 2006. — 179 c.

3. MensuukoB P.M. DkxonomeTpuka: yauedHoe nocooue. — M.: [Ipocnekr, 2014. — 288 c.

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

5. Martwomok B.M., banamosa C.A., Jlazantok 1.B. OCHOBBI SJKOHOMETPUYECKOTO MOJEIUPOBAHUS
¢ ucnoinb3zoBanueM EVIEWS: yue6Hoe nocodbue — M.: PYJIH, 2011. — 206 c.

6. Kpemep H.III. DxoHOMeTpuKka [ DNEKTpOHHBIN pecypc]: Y4eOHUK i CTyAeHTOB By30B/ Kpemep
H.II., ITytko B.A.- M.: OHUTU-JTAHA, 2012 http://www.iprbookshop.ru/8594

7. Noyreptu K. BBenenue B skoHOMeTpuKY: YueOHHK. 2-¢ u3a./ Ilep. ¢ anrn. — M.: UHOPA-M,
2004. - 432 c.

8. Bepouk M. (2008). ITyTeBoauTens 1Mo COBpeMEHHOM dKOHOMeTprKe. M., HayuHas kHwura.

9. Marnyc . P., Kareimes I1. K., [lepecenkuit A. A. Dxonomerpuka. HayaneHpiil Kype: Y4yeOHUK.
— 7-e u3a., uctip. — M.: Jlemo, 2007. — 504 c.

10. DxoHOMeTpHKa : y4eOHUK aiisi OakanaBpuata u marucrparypsl / . Y. Enuceesa [u np.] ; mox
penaknueit 1. 1. EnuceeBoil. — Mocksa : M3garensctBo FOpaiit, 2019. — 449 c¢. — (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-TeXHUYeCKasA 0a3a, MHPOPMAIIMOHHBbIE TEXHOJIOTMH, IPOTPAMMHOE
obecnieyeHue U HHGOPMANMOHHbIE CIIPABOYHBIE CHCTEMBbI

YyeOHasi ayquTOpHusl IJsl MPOBEACHUA YUEOHBIX 3aHATHH (3aHATUN JIGKIIMOHHOTO THUIIA),
OCHAIlIeHHass  O0OpyZOBaHMEM W  TEXHHYECKHMH  CpPEACTBaMH  OOYYCHHS:  KOMIUICKT
CHeUalu3upoBaHHON yueOHOW MebOenu (cTonbl M Kpechna — paboune MecTta O0yJaromuxcs U
NpernoJiaBaTens); JOCKa ayAWTOpHAs; SKpaH; IMEePCOHAIBHBIA KOMIBIOTEp; 3BYKOBAas CHCTEMA;
mpoekTop; BeO-kamepa. Bwixon B HMHTepHeT M AOCTYy B 3JEKTPOHHYIO HH(GOPMAIMOHHO-
00pa3oBaTeNbHYIO CPEy OpraHU3aIIH.

YyeOHasi ayauTopHs [UIsl MPOBENEHUs Y4YEOHBIX 3aHATUN (3aHATHI CEMUHApPCKOrO THIIA,
TPYNIIOBBIX W WHAMBHAYaJIbHBIX KOHCYJNBTAI[MH, TEKYIIETO KOHTPOJII W TPOMEXYTOYHOU
aTTecTalluy), OCHAIleHHas 00OpYyIOBAaHHEM U TEXHMYECKHMMM CpEACTBAaMHU OOyUEHHs: KOMIUIEKT
cHenualn3upoBaHHON yueOHOM MmeOenu (CTOnbl U CTylbs — paboune MecTa OOyYaroIIUXCs U
IpernoJiaBaTess); JOoCKa ayJAUTOpHAas; MePCOHAIbHBIA KOMIIBIOTED; TEJIEBU30D; BeO-Kamepa. Brixon
B IHTEpHET M TOCTYII B 3JIEKTPOHHYIO HHPOPMAIIMOHHO-00pa30BaTENBHYIO CPEly OpraHU3alnH.

KomnbroTepHslil kiace, yuyeOHas ayIuTOpus sl IPOBeIEHUsT y4eOHBIX 3aHATHH (3aHATUI
CEMHMHApCKOTO THIIA, TPYIIOBBIX W WHAWBUIYAIBHBIX KOHCYJBTAIMHA, TEKYIIETO KOHTPOJS U
IPOMEXYTOUHOW aTTecTallMM), OCHAIlleHHass OO0OpylOBaHMEM U TEXHHUYECKUMHU CpEACTBaMHU
00y4YeHHs: KOMIUIEKT CHeHaln3upOBaHHON yueOHOW MeOenu (CTOJbl U CTyJbs - paboune Mecra
o0yyaroImuxcst U MpenojaBarens), J0cka ayJIUTOPHas; NepCOHANIbHbIE KOMIBIOTEPhl MOHOOIOKH;
IPOEKTOpP; BeO-Kamepa; dKpaH. Brixox B MHTEpHET M JAOCTYN B DIIEKTPOHHYIO HH(DOPMAIMOHHO-
o0pa3oBaTeNbHYI0 Cpelly OpraHu3alud, B TOM 4Hcie ¢ paboyux MeCT OO0Yy4arolIuXCH.
[IporpammHuoe obecnieuenue: onepamronHas cucreMa Microsoft Windows; makeTsl TUIIEH3MOHHBIX
nporpamMm: MS Office, MS Teams, CIIC Koncynprantllotoc, IUIIEH3MOHHOE AHTUBUPYCHOE
pOrpaMMHOe 0OecTieueHue.

[Tomerienue U1 caMOCTOATENBbHOM paboThl obyyaromuxcs (MHdopManmonHo-pecypcHbIN
IIEHTP) OCHAIIEHHOE KOMIUIEKTOM CICIHAIM3UPOBAHHON y4eOHOH MeOenr, KOMITbIOTEPHOM
TEXHUKOM C BO3MOXXHOCTBIO TMOJKIIOYEHUS K ceTH VHTepHeT M 00ecnedyeHo JOCTyIoOM B
AEKTPOHHYIO HH(DOPMALIMOHHO-00pa30BaTENIbHYIO CPEy OpraHU3aliu.

IIporpammuoe obecneuenue: OC Microsoft Windows, Ilaker Microsoft Office (Word,
Excel, PowerPoint), Microsoft Teams, nuIieH3MOHHOE AHTUBUPYCHOE TIPOTrPaAaMMHOE 0OeCTiedeHHE.
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http://www.iprbookshop.ru/8594
https://biblio-online.ru/bcode/431129
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