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1. Ilepedenb NJIAaHUPYEMBbIX Pe3yJIbTATOB 00y4eHHsI 110 AUCHHUILIMHE, COOTHECEHHBIX €

IVIAHUPYEMBIMHU PE3YJbTATAMH OCBOCHHUSA IIPOrPaMMBbI

1.1. Muctmummmaa B1.0.10  «DkoHOMeTpuKa» 00eCneunBaeT OBJIAZCHUE CIEIYIOIIUMHU

KOMIIETEHIISIMU:
Kon
Kon
HaumenoBanue JTamna HanMeHoBaHHe 3Tana 0CBOEHUS
KOMIIeTeHIH
" KOMIIeTeHIUH 0CBOEHUSA KOMIIeTeHIINH
KOMIIeTeHIUH
Croco0OHOCTE
CrnocoGHOCTh IIPUMEHEHUS
TPUMCHATD 3HAHHA CHUCTEMHOIO aHajln3a Ha
OIIK OC-4 | skoHOMETpUYECKHE OIIK OC-4.1, OBHE XOTHCTBYIONIHX
METOJBI ISl  pEeIICHUS OIIK 0C-4.2 yp y
CyOBeKTOB
MIPUKJTATHBIX 3a7ad.

1.2. Ucnonp3oBaHue TPYIOBBIX (QYHKIHMA 00S3aTE€IBHO TOJIBKO TSI TPO(PECCHOHATBHBIX U

JOIMIOJIHHUTCIIBHBIX HpO(I)eCCI/IOHaJ'IBHBIX KOMIICTCHIINH.

2. O0bem U MecTO JUCHUILINHBI B cTpykType OII BO
O0beM IMCUMIIHHBI
Hucuummaa B1.0.10 «OkoHomeTrpuka» cocraBisier 10 3ayeTHbIX eauHMI, T.€. 360
aKaJeMUYECKHUX YacoB.
Ha xonTakTHYy10 paboTy ¢ npenojaBareneM BbineneHo 132 vaca, u3 Hux 64 yaca JeKIuid U
64 yaca mNpaKTUYECKUX 3aHATUH, 4 4Yaca BBIJCJIEHO HA KOHCYJBTALMIO IO IMPOMEXYTOUYHOMN

aTTECTAIlMHU; HAa CAMOCTOSITEIIbHYIO paboTy 00y4aromuxcs BbiaeseHo 156 gacoB myis ouHoit ¢/o.

Mecto nucuumiaunbl B crpykrype OII BO

Juctunmaa b1.0.10  «DxoHOMeTpuKay W3ydaeTcs Ha 3 Kypce, B 5 U 6 ceMmecTpax s
CTYJIEHTOB O4YHOH (/0.

Jucuumnuza 51.0.10 «OxoHOMeTpuka» peannsyercs nocie nzydeHus aucuuiuive b1.6.06
«Teopus BepositHocTei»; b1.5.07 «MaTtemaruueckas cTaTUCTHKAY.

HSyquHe JAUCHUILIMHBI 3aKaHYHUBACTCA DK3aMCHOM B KaXKAOM U3 CCMECTPOB.

3. Conep:xkaHue U CTPYKTYpa JMCHHUIIJIHMHBI

Ounasa ¢hopma odyuenusn



Ne n/m

HaunmMmeHoBaHHE TEM
(pa3nesioB)

O0beM THCHMILIMHBI, aK. Yac./ Jac.

KonTakTHas padoTa
o0yuaromuxcs ¢
npenogaBsareseM

10 BHJIAM YYeOHBIX 3aHATHIA

JI JIP 13 | KCP

Bcero

CP

Dopma
TeKyllero
KOHTPOJIsI

ycmeBaeMoCTH**
9
NPOMeKYTOYHOM
aTTecTaluu ™ **

Tema 1.

DKOHOMETPHKA U €€ CBSI3b C
9KOHOMUYECKON TEOPHEN.
Mertoaonorus
SKOHOMETPUUIECKOTO
uccieaoBaHus. THUIIBI
SKOHOMHYECKHUX JaHHBIX

Kon

Tema 2.

Mojens napHoi IMHEHOM
perpeccuu. Meton
HaUMEHBIIUX KBaJIPaTOB.
Teopema [N'aycca-MapkoBa

20 4 4

12

K, Kon

Tewma 3.

IIpoBepka rumnores B
MOJIETN TApHOU JIMHENHOMN
perpeccun. Beibop
“Haninyydliei” MOAeIu.
Hapyenne npeanocsiiok
Teopemsl I 'aycca-Mapkosa.
Perpeccus 6e3 cBoOomHOTO
4jieHa

26 6 6

14

K,Kon

Tema 4.

Mopens MHOKECTBEHHOI
JMHEWHOH perpeccuy.
MHK. Teopema I'aycca-
Mapkoga. [TpoBepka
BBITIOJTHCHUS CTaHIAPTHBIX
MIPEMOIOKEHUH 00
omnOKax B JTMHEHHOM
MOJIETH HAOIIOICHUHA

20 4 4

12

K,Kon

Tema 5.

IIpoBepka runotes u
CTaTHCTHYECKUE BEIBOJEI B
MOJEJIN MHOKECTBEHHOMN
JIMHENHOM perpeccuu

14 2 2

10

K,Kon

Tewma 6.

Henuneiinnie
perpecCHOHHBIC MOIEITH

20 4 4

12

K,Kon

Tema 7.

O1ieHKa HCcClIe0BaHMIA,
OCHOBAHHBIX HA
MHOKECTBEHHOHN perpeccuu

20 4 4

12

K, Kon

Tema 8.

CramuoHapHbIe BpeMEHHBIE
pser, Monenu ARMA

34 10 10

14

K, Kon

Tema 9.

Hecrannonapusie
BPEMEHHBIE PSIBL.
Unentndrkanms
CTaITMOHAPHEIX U
HECTaIlMOHAPHBIX PSAOB B
pamkax mozeneii ARIMA

30 8 8

14

K, Kon

Tema 10.

PerpeccuoHHbIi aHaN3
JUTSL CTaIITHOHAPHBIX
BPEMEHHBIX PSIOB.

JlnHaMuyeckue Moemu

26 6 6

14

K, Kon




O0beM TUCHMILINHBI, aK. Yac./ Jac. Dopma
KonTakTHas padoTa TeKyLIero
KOHTPOJISA
HanmenoBanue TemM 00yHaomuxcs ¢ p .
Ne m/m npemnoaaBarejieM ycneBaeMoCcTH
(pa3nenoB) Bcero .| CP
1o BHaM YYeOHbIX 3aHATHH .
NMPOMEKYTOUHOM
J | Jgp | m3 | KCp POMENyTOH D!
aTTeCTAUHU
PerpeccuoHHbI aHamu3
HECTallMOHAPHBIX KK
"Kon
Tema 11. BPEMEHHBIX PAJIOB. 26 6 6 14
KounTterpanus u moaenu
KOPPEKIIUU ONIHOKaMuU
Mopaeny na”eaIbHbIX
Tema 12. A 20 4 4 12 Ko
JTAHHBIX
Monenu ¢ orpaHHYeHHOMN K,Kon
Tema 13. JICTHL € OTP * 20 4 4 12
3aBUCHUMOI EpEMEHHOM
Koncynbranuu Ha IpOMEKyTOUHYIO 4
aTTECTALNIO
[TpomexxyTOoUuHast aTTecTanus 72 k3 (2)
Bcero: 360 64 64 156

** — hopmuvl mekyueeo KoHmpos ycneeaemocmu. konmpoavtas paboma (K), konnoxeuym (Kon).
X hopmel npomedcymounol ammecmayuu: IK3amen (IK3).

Conep:xanue TMCUMILINHBI

Tema 1. DxoHOMeTpHKa M ee CBfi3b € JIKOHOMHMYecKOiW Teopueil. MeTtonoJorus
IKOHOMETPUYECKOI0 uccie0BAHUA. THIIBI IKOHOMHYECKUX TAHHBIX.

OKOHOMETpHKA U €€ CBA3b C DKOHOMUYECKOM Teopueil. Ha kakue BOMpPOCH! MO3BOJISAIOT
OTBETUTHh YKOHOMETPUUYECKHE METOAbl. MOJENIH CBA3M U MOJENU HAOIIOACHUH; SKOHOMETpUIECcKas
MOJ1€]1b, 10100paHHas MoJeNb. TUIBI JaHHBIX U Moieel. ICTOUHNMKM CTaTUCTHUUYECKUX JTaHHBIX.

Tema 2. Moaeabs napHoil JMHeilHOM perpeccud. MeTol HAMMEHBIIMX KBaJApaToOB.
Teopema I'aycca-MapkoBa.

Teopernueckass u BbIOOpOYHass perpeccus. MHTepmperanust CiIy4allHOrO — 4JeHa.
JIMHEMHOCTh perpeccuu 1o nepeMeHHbIM U napameTpaM. Meroa HauMeHbpux kBajaparoB (MHK).
Cpoiictea MHK onenok mnapamerpoB Moxenu. ['eomerpuss MHK. Ilpenmonoxkenus merona
HaMMEHBIIIUX KBaApaToB U TeopeMa ['aycca-MapkoBa. Beibopounoe pacripenenenne MHK onenku.

Tema 3. IlpoBepka rumore3 B MoOAeJM NAPHOW JIMHEHHOH perpeccuu. Buioop
“nanayqmeii” moaenu. Hapymenne npeanocsuiok teopembl I'aycca-MapkoBa. Perpeccus 0e3
€cBO0O/HOI0 YJIeHA.

IIpoBepka CTaTUCTMUYECKUX THUIOTE3 O KO3(UIMEHTaX perpeccur U JI0OBEpUTEIbHbIE
UHTepBaJibl. J[ByCTOPOHHME M OJHOCTOPOHHME Tumnotesbl. Perpeccusi ¢ OMHapHON 0OBACHSIOIIEH
nepeMeHHoi. KpuTepun kauecTBa NpHUOIIDKEHHS IAHHBIX MOJENBIO M WX HCIOJIB30BaHHUE IS
BbIOOpa Mojenu. Hapymienus npeanonoxenuit teopeMsl ['aycca-MapkoBa (reTepocke1acTUIHOCTb,
aBTOKOPPEIMPOBAHHOCTh) M HX Mertoasl  «OOpBOBIY ¢

IIOCICACTBUSA. HapylmCcHUAMU



MPEAIONOKEHUN  TeopeMbl ['aycca-MapkoBa. Mcmonb30BaHHE  OLEHEHHOM  MOJENW  JUIA
IIPOTHO3UPOBAHUS.

Tema 4. Mopaeab MHoxxecTBeHHOM JuHeiiHoil perpeccuu. MHK. Teopema TI'aycca-
Mapkosa. [IpoBepka BbINOJHEHHUS CTAHAAPTHBIX NMPEANOJI0KEeHU 00 olMOKAX B JMHEHHOM
Mo/e/IH HA0II01eHHIA.

Cmemienne wu3-3a MPOMYIIEHHON TiepeMeHHOW. Mojenb MHOXKECTBEHHOW JIMHEWHOU
perpeccun. OlieHKa HauMMEHbIIUX KBaapaToB. [IpeamonoxeHus MeToja HaMMEHBIIUX KBaJpaTOB
I MOJIeTd MHOKECTBEHHOM JIMHEHHOM perpeccun U Teopema I['aycca-Mapkosa IIpoBepka
BbInoaHeHMs npennonoxxkennii MHK. Hapymenust npennonoxenuii teopems! ['aycca-Mapkosa
(reTepoCKeaCTUUHOCTb, MYJBTUKOJIMHEAPHOCTb, ABTOKOPPEINPOBAHHOCTD), UX HOCIEACTBUS U
MeTO/IbI «00pbOBI» ¢ HUMHU. Kputepun kadecTBa MpUONMKEHHS JaHHBIX MOJIEIBI0 MHOKECTBEHHOM
JMHEHHOMN perpeccuu U UX UCIOJIb30BaHUE /TSl BRIOOpA MOJICIH.

Tema S. IIpoBepka rumore3 M CTaTUCTHYECKHE BBIBOABI B MOJAEJH MHOXKECTBEHHOM
JIMHEHOM perpeccuu.

[IpoBepka rumnore3 M AOBEPUTENbHBIE MHTEpBaJbl JUIsl oHOro kosgduuuenta. [Iposepka
COBMECTHBIX TUIIOTE3. TeCTUpOBAaHUE OTPAaHMYEHHS, BKIIOYAIOIIETO0 HECKOJIBKO KO3(PPHUIMEHTOB
mojenu. TectupoBanue crieluuKanuyl MOJeM MHOKECTBEHHOM JIMHEHHOM perpeccum.

Tema 6. HetuHeliHbIe perpecCHOHHbIE MO/JIEJIH.

OOmass  crpaterus  MOJEIMPOBaHUS  (QYHKIMM  HEIWHEHHOM  perpeccuu.  Bumsl
HenuHeHocTu. [lapHasi HenuHeWHass perpeccus. BzauMonelcTBue MeEXIy HE3aBUCUMBIMU
NEPEMEHHBIMHU.

Tema 7. OueHka uccjie10BaHNi, 0CHOBAHHBIX HA MHOKECTBEHHOM perpeccum.

BuyTpeHHsAs 1 BHeUIHSS 000CHOBAHHOCTh HccienoBaHus. CMelleHne U3-3a MpOoIMmyIeHHbIX
NEPEMEHHBIX, CMEILIEHNE U3-3a OIINOOK M3MEpeHUsl OOBACHSIONUX MMEPEMEHHBIX, OTCYTCTBYIOIINE
JaHHBIE, CMEIICHHE M3-32 0TOOpa HaOMIOeHUN, HenmpaBuibHas crieundukanys GyHKINOHATBHOM
dopMmbl perpeccun. B3ammHoe BiusiHHE mNepeMeHHbIX. CHCTEMBI OJHOBPEMEHHBIX YpPaBHECHUHU.
CrpyktypHass W TnpuBefcHHass (opmbl. DOK30TE€HHBIE, JHJAOTCHHBIC, MPEIONPEICICHHBIC
nepemMeHHbie. UneHTuPuImpyeMocTs OTIEIbHBIX YpaBHEHUN CTPYKTYpHOU ¢opmbl. OrieHuBaHME
CUCTEMBbl OJHOBPEMEHHBIX YypaBHEHUIl. BHYTpeHHAss © BHEHHsSsI OOOCHOBaHHOCTH TpU
IIPOrHO3MPOBAHUHM 110 MOJENHN perpeccu. IloHsaTHE 0 METOIE NHCTPYMEHTAJIBHBIX IEPEMEHHBIX.

Tema 8. Ctaniuonapublie BpeMeHHble psiabl, Moaean ARMA.

Bpemennoii psaa. CroxacTudeckuil citydaiiHslid mporecc. CTalmoHapHbIe BPEMEHHBIE PAIBL.
ABToKoppesiinonHas GyHkius. benbrit mrym. [IpoBepka Ha rayCCOBCKHIT O€IbIH IIyM.

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



Wnentudpunmpyemocts, ycinoBue obOpatumocTd. JluHelHble mponecchl. Pa3znoxenue
Bonabaa. ITpuMeps! cTalimoHapHBIX BPEMEHHBIX PSIIOB B 9KOHOMUKE.

[Ipouecc AR(p), ycnoBue craunonaprnoctu. [IpeacraBinenue B BUI€ CKOJIB3SIIETO CPEIHETO
OECKOHEYHOTO MOPSJIKA.

MA(q) — ycnoBue 00paTMMOCTH — HpEACTaBICHHWE B BHJE IMpoliecca aBTOPErpecCUu
OeckoneuHoro mopsiaka. Heoopatumsrii mporiecc MA(1). Tlporiece aBroperpeccun, HAUHHAOIIANACS
B OIpE/IeJICHHbII MOMEHT BPEMEHHM, BBIXOJ Ha cTabmibHbIM pexkuMm. Koppenorpamma mporecca
AR(p). YpaBuenns lOma-Yokepa. Mogenn ARMA, ycnoBue cTalimoHapHOCTH, MpodiieMa o0mux
MHo)uTened. Mogenun ARMA, yunTeiBaroIme c€30HHOCTb.

WNnentudukanms cranuoHapHod mozenu ARMA 1o aBTOKOPPENSLIMOHOM W YacTHOM
aBTOKOpPENAUMOHHON  (pyHkumsaM. Tabmuubel  moBeneHUss  KoppejorpamMMm.  BwiGopounas
KoppenorpamMma. DproaudHoctb. Kputepuu A NpoBepKH PaBEHCTBA HYJIO aBTOKOPPENSLUUN U
4qacTHbIX aBTokoppessauuil. [IpeacraBnenne u npumenenune Q-tectoB bokca-Ilupca u JIbronra-
Boxkca 1st rpynmbl BEIOOPOYHBIX aBTOKOPPEIISIIHA.

Merononorus  bokca-Jl)xenkunca. OueHuBaHue  cranumoHapHod  Mmozemun — AR(p).
OueHnuBanue cranpoHapHo wmoxaenu MA(q). OuenuBanue cranuoHapHoii ARMA(p,q).
JlnarHocTrka OleHeHHOW Mosienu. BbiOop Moaenu, OCHOBaHHBINH Ha MH(POPMAIIMOHHBIX KPUTEPUSX.
[Iporuo3upoBaHue Ha OCHOBE MOA0OPAHHON MOIEIH.

Tema 9. Hecranumonapublie BpeMeHHble psiibl. UneHTH(UKANMSA CTALMOHAPHBIX H
HECTAIMOHAPHBIX PSAA0B B pamkax moaesiaeit ARIMA.

Hecranmonapusie psasl. [Iporecc, cranmoHapHBI OTHOCHTEIBHO JAETEPMHUHHPOBAHHOTO
tpenaa. Croxactuueckuit Tpeua. TS u DS psaasl. Monenu ARIMA.

Kpurepun [Iuku-®ymiepa. Passutme wu  wwunoctpaums Ttecta [Juxku-Oymiepa u
pacmpenHoro Ttecra [uku-®Oymiepa Ha HaIUyUMe €AUMHUYHOTO KOpPHA. UyBCTBUTEIBHOCTH K
HAJIUYUIO JEeTEPMUHUPOBAHHBIX perpeccopoB. F-ctaructuku. Ksampatwunsiii tpena. Kpatabie
KOpHU. MHOroBapuaHTHas mpoueypa.

Hpyrue kputepun. [lonstue o tecre @umumnca-Ileppona. [lonstue o tecre Kwiatkowski,
Phillips, SchmidtandShin (KPSS, 1992) na crarimoHapHOCTb.

[Tonstue o recre DF-GLS, pa3pabotannoro B Elliott, Rothenberg, andStock (1996).

HccnenoBanne npoOieM, BO3HUKAIOMIMX MpPU TECTUPOBAHMM HA EIMHUYHBIN KOpPEHb
(kputuka Henwcona um Ilmoccepa (NelsonandPlosser (1982)) TecToB Ha €IWHWUYHBIN KOPEHB).
HccnenoBanre HEKOTOPHIX TECTOB HAa €IUHUYHBIN KOPEHb NMPU HAIMYUU CTPYKTYPHOIO CIBUTA.
ITonstue o Ttecrax IleppoHa u 3uBOTa-DHApIOCA HA E€IMHUYHBIM KOPEHb MpPH HAIWYUU

CTPYKTYPHBIX CABUTOB B JdHHBIX. IloHsiTHE O CE30HHBIX €IMHMYIHBIX KOpHSIX.



Tema 10. PerpeccMoHHbINi aHaJAW3 s CTANMOHAPHBIX BpPEMEHHBIX PAI0B.
JAuHamuuyeckue MoaesH.

Junamuyeckne Mozenu. Mojiens BEKTOPHOM aBTOperpeccuu (vectorautoregressivemodel,
VAR). VcnoBue crabunmbHocTd VAR, HaxoxpaeHue crtabmibHOro cocrosHus. Otkpbeitas VAR.
Haxoxxnenue ctaOUIbHOM CBSA3M MeXay psnaamu, coctapistomuMu VAR. [lonbop u ouenuBanue
VAR, nmarHoctudeckue mpoueaypbl. Vcmonb3oBaHHE MHOTOMEPHBIX — HWH(POPMAIMOHHBIX
kputepueB: Akanke, XeHHaHa-Kyunna) u IlIBapua-baiieca. Bruibop cneuumdukauuu monenw,
ONTHUMAJILHOU TITyOUHBI 3aMa3bIBaHUN, OCHOBAaHHOW Ha MH(POPMAITMOHHBIX KPUTEPUSIX.

Tema 11. PerpeccHOHHBIH AaHAIW3 HECTANMOHAPHBIX BpPEMEHHBIX PSAIOB.
Kounnrerpanusi 1 MmoJejim KOppeKIu OIHOKaAMM.

JloxHass (kaxylasicsi, MHHMAasi) pPErpecCHOHHasl CBsI3b MEXIY HECTallMOHAPHBIMU
BpEMEHHbIMU psifaMu. KoMHTErpupoBaHHbIE BPEMEHHBIE PsI/Ibl, PAHI KOMHTErpauuu. Bo3MoxHbie
IPUMEHEHUsI K 3KOHOMMUYECKHM MoJessM. TecTupoBaHuMe Ha Halndyue KOUHTerpauuu. Teopema
npenctaBieHus | 'peitrmkepa, moxens koppekmuu omubkamu (ErrorCorrectionModel — ECM),
unaTepnperanus  kodpdummento ECM. JIByxcrynenyatas mnpoueaypa OHria-IpedHmxepa
noctpoeHuss ECM 1o uMeromumMcsi CTaTUCTUYECKUM JaHHBIM.

TectupoBaHue Ha HajaMYME KOMHTETPALMM MEKIY HECKOJIBKMMHU BPEMEHHBIMHU DSIaMU U
ompeJeieHIe PAHra KOMHTEIPAIliH C HCIONb30BaHUEM MpoLeaypsl Moxancena. BriGop Mozenu ¢
UCIIOJIb30BaHUEM UH(POPMAIIMOHHBIX KPUTEPUEB.

Tema 12. Mopaenu naHeJbHbIX JAHHBIX.

Perpeccuonnbie MoAenu 1isl TAHENbHBIX JaHHBIX, cOaaHCHPOBAaHHbIE MaHenu. Mozens ¢
¢ukcupoBaHHbIMU 3¢ dexkTamu. Monenb co cirydaitHeIMU 3 dexTamu. BoiOop Mexay MoAebio C
(GuKCUPOBaHHBIMU YPPEKTAMU U MOJICIBIO CO CITyYaHBIMH (P PEKTaMH.

Tema 13. MoaeJsiu ¢ OrpaHUYEHHOI 3aBUCUMOI IIepeMeHHOI.

Mopenu OunHapHOro BbIOOpa. Hemocrtarku nuHEHHON BEPOSATHOCTHOW MOJAEIH, MPOOUT-
MOJeNb, JIOTHT-MOJeNb. MoJenn MHOXKECTBEHHOTO BblOOpa. Mojens  yHnopsiioueHHOTro

MHOKECTBEHHOTO BbIOOpa. Mojienu ¢ IeH3ypHUpOBaHHON 3aBUCUMOM TIEPEMEHHOM.

4. MaTtepuaJjbl TEKylIero KOHTPOJISl YCIIeBAeMOCTH 00y4aomuxcs U GOHI OLEeHOYHbIX
CpPeACTB NPOMEKYTOUHOM aTTECTAUMHU MO JUCHUIJIMHE

4.1. Tekyuiuii KOHTPOJIb YCIIEBAEMOCTH

4.1.1. ®opMBbI TeKYLIEr0 KOHTPOJIS YCIIEBAEMOCTH

Tema (pa3aen) MeToabl TeKylIEero
KOHTPOJIsI
ycneBaeMoCTH




Tema 1. DkoHOMeTpuKa M €€ CBSI3b C IKOHOMUYECKOW TEOPHEH.
Metononorus HKOHOMETPHUUYECKOTO HCCIIEI0OBaHUS.
3KOHOMHYCCKHUX JaHHBIX.

Tunsl

Konnoxsuym

Tema 2. Monens napHoi JUHEMHON perpeccuu. MeTosl HauMEHBIINX
kBaaparoB. Teopema ["aycca-Mapkosa.

Kontponbnas pabota
Komnoxkeuym

Tema 3. IIpoBepka TUNOTE3 B MOJEIN MapHOW JTMHEWMHOW pPErpecCuu.
Bri6op “Hammyumielr” monenu. HapyrieHue mpearnochUloK TEOPEMBI
I"aycca-MapxkoBa. Perpeccust 6€3 cBOOOIHOTO WiIeHa.

KonTponbHas pabora
Konnoxsuym

Tema 4. Mopgenb MHOXECTBEHHOM muHEWHOW perpeccun. MHK.
Teopema I'aycca-MapkoBa. IIpoBepka BBINOJHEHUS CTaHAAPTHBIX
MIPEIONIOKEeHUN 00 OMMOKaX B TUHEHHON MOJIe HAOII0ICHUH.

Kontponbnas pabota
Konnoksuym

Tema 5. IIpoBepka rumnore3s U CTaTUCTUYECKHE BBIBOJABI B MOJEIIH
MHOKECTBEHHOW JINHEMHOU pErpeCCHH.

KonTponbhas pabora
Konnoxsuym

Tema 6. HenuneiiHble perpecCuOHHbBIE MOJEIIH.

Kontponbnas pabota
Komnoksuym

Tema 7. OueHka HCCIIeqOBaHMI, OCHOBAaHHBIX Ha MHOYKECTBEHHOM
perpeccun.

Kontponbnas padbota
Konnoksuym

Tema 8. CranmonapHueie BpeMeHHbIe psifbl, Mogenun ARMA.

KonTponbHas pabora
KonnokBuym

Tema 9. HecranuoHnapHele BpeMeHHbIE psfbl. VaeHTuUKams
CTallMOHAPHBIX U HECTALIMOHAPHBIX PsIIOB B paMkax Mozeneit ARIMA.

KonTponbHas pabora
Komnoxkeuym

Tema 10. PerpeccHMOHHBIN aHaIW3 I CTAlMOHAPHBIX BPEMEHHBIX
panoB. lnHamuyeckue MOJENH.

KonTponbHas pabora
Konnoxsuym

Tema 11. PerpeccHoHHBI aHadW3 HECTAIMOHAPHBIX BPEMEHHBIX
psinoB. KounTerpaius 1 MoieIl KOPPEKIIUU OIIHOKaAMH.

Kontponbnas pabota
Konnoksuym

Tema 12. Moaenu maHeIbLHBIX JaHHBIX.

Komnnoxsuym

Tema 13. Monenu ¢ orpaHM4€HHON 3aBUCUMON IEPEMEHHOM.

KontponsHas pabota
Komnnoxsuym

4.1.2. MarepuaJjibl TeKylIero KOHTPOJIS yCIeBAeMOCTH

THnoBbIE€ OLIEHOYHbIE MATEPHUAJIBI 10 TeMaM 1. « JKOHOMETPHKA U €€ CBA3b C IKOHOMMYECKOI

Teopueii. MeTog0J0rusl  IKOHOMETPHYECKOr0  HMCCJeI0BAHMSL.

Tunsi

IKOHOMHYECCKHX

JAHHBIX».

Bonpochl kK KOJJIOKBUYMY:

1. DKOHOMETpHUKA U €€ CBA3b C IKOHOMUYECKON TEOpUEH.

2. Ha xakuie BOMpOCHI MO3BOJISIIOT OTBETUTh SKOHOMETPUUECKUE METO/BI.
3. Mozenu CBSI3M U MOJIEJIH HAOIIOAECHUH.

4. DKOHOMETpHUYECKasi MOJIeIb, TOA00paHHAs MOJIEITb.

5. Tunel JaHHBIX U MOJIEJIEN.

5. ICTOYHUKY CTaTUCTUUECKUX NAHHBIX.
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THHoBLIE OIEHOYHBLIE MaTepHAJLI Mo TeMaM 2. «Moaedbh NAPHOH JHHEHHOHW perpeccuu.

Metoa HauMeHLITUX KBAAPATOB. Teopema I'aycca-MapkoBay.

BapuaHT 3a1aHUs1 KOHTPOJILHOH PadOThI:

["'010BBIE TOXOTHOCTH aKIUK KOMIAHUH A W B, IPUHAISKANTUX OJHOW OTpaciid MPUBEIEHBI B

TadJuLe.
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

[Toctpouts MOIENs NMapHOM JIMHEHHOW PETPECCUH, MO3BOJSIOLIYI0 OLEHUTHh 3HAYEHUSI TOJOBBIX
JIOXOJHOCTEH aKIUM KOMIIAaHUM A IO 3HAUYCHUSIM I'OJOBBIX JTOXOJHOCTEH aKIIUM KOMIIAaHUH B .
Bonpochl K KOJJIOKBUYMY:

1. Teopernueckas ¥ BRLIOOPOYHAsT PETPECCHSI.

. UaTepnperanus ciiy4aiHOrO 4JICHaA.

. JIMHEHHOCTB perpeccuu 1o NepEMEHHBIM U IIapaMETPaM.

. Meton Haumenbiux kBaaparos (MHK).

. Cpoiictea MHK onieHok mapameTpoB MOJIETIH.

. I'eomerpus MHK.

. lIpennonoxenus MHK u Teopema ['aycca-Mapkosa.

o N N L B W

. Beibopounoe pacnipenenenne MHK onenku.

TunoBble OleHOYHBbIe MaTepuaabl mo_tTemaM 3. «lIpoBepka rumore3 B_MoJeJH _INapPHOM

JuHeiHOH perpeccun. Boioop “Hamavumein” mogean. HapyviieHue nmpeanochblIOK TEOpPEMBI

T'aycca-MapkoBa. Perpeccusi 0e3 cBOOOTHOI0 YJI€HA».

BapuaHT 3a1aHUsA KOHTPOJbLHOMH PadOThI:

I/I3y11aeTc;1 3aBUCUMOCTb KOJIMYCCTBO TOBAPOB, IIPOU3BCACHHLIX C IIC(I)CKTOM y, 0T o0beMa

CBEPXYPOUYHBIX YaCOB (x)no 10 onHOpoaHbIM 3aBosaM 3a 201x rog.

x 1,6 |19 |25 |29 3,2 3,7 3,9 4,1 4.8 4,9

Y184 |93 (99 |10,2 |10,7 11,2 |11,6 |12,4 | 13,6 | 14,6

Heo0xoaumo:

1. Paccunrare napaMeTpsl NapHOM JINHEHHOW PETPECCHUM.

2. Onpenenutb KOAPPUIUEHTH KOPPEISIHUU U IETePMUHALINH.

3. OueHUTHh MOJIETTh Yepe3 CPEIHIO OIHUOKY armpOKCUMAIIHH AyF -kputepuii Ourepa.
4. OnpenenuTh CTaTUCTUYECKYIO 3HAUMMOCTD [TaPAMETPOB PErPECCUH U KOPPETIALMH.
Bonpocskl kK KOJIOKBHYMY:

1. ITpoBepka cTaTUCTUYECKUX TMIOTE3 0 KO3 PHUIIMEHTaX pEerpecCuu U JOBEPUTEIbHbIE HHTEPBAJIbI.
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2. JIByCTOPOHHHUE U OJTHOCTOPOHHUE TUIIOTE3BI.

3. Perpeccus ¢ GuHapHON 00BSICHSIONIEH TTEPEMEHHOM.

4. Kputepun kauecTBa NpUOIMKEHUS TaHHBIX MOJIEBIO U UX UCIIOJIb30BaHUE /711 BRIOOpA MOJIEIH.
5.  Hapymenus npenmonoxeHuid  teopeMbl  [aycca-MapkoBa  (TeTepOCKEIaCTHYHOCTD,
ABTOKOPPEINPOBAHHOCTD) U UX MOCIIEICTBUS.

6. MeToip1 «00pBOBI) C HAPYIICHUSIMU MIPENOI0XKEeHUN TeopeMsbl ["aycca-MapkoBa.

7. cnonp30BaHNe OLIEHEHHON MOJEIN ISl IPOTHO3UPOBAHMSL.

TunoBbie OIEHOYHBIE MaTepHaJabl o TeMaM 4. «MoaeJb MHOKECTBEHHOM JHHEHHOH

perpeccun. MHK. Teopema I'aycca-MapkoBa. IIpoBepka BBLINOJHEHHSI CTAHJIAPTHBLIX

MPeInoJ0KeHH 00 OIMUOKAX B JUHEHHOW MOJEJN HADJIOTCHUID).

BapuaHTbl 3aJaHUSAA KOHTPOJbLHOM PadoThI:

Nmerorcs nannbie o 20 ceabCKOX035MCTBEHHBIM pailoHaM:

Y — ypoxaifHOCTb 3epHOBBIX KYJIbTYD (11/Ta);

X1 — 4Kci0 KOJECHBIX TPaKTOPOB (MpuBeAeHHOM MoltHocTr) Ha 100 ra;

X2 — yncio 3epHoybopouHbIx komOaitHoB Ha 100 ra;

X3 — yucno opynuil MoBepXHOCTHOI 00paboTku nouBkl Ha 100 ra;

X4 — KONMMYECTBO yI0OpEHUH, pacXOAyeMbIX Ha TeKTap;

X5 — KOTMYECTBO XUMHYECKHUX CPEJICTB O30POBIICHUS PACTEHU, pACXOAYEMBbIX HAa TEKTap.
[IpoBecTH nMomIaroBblii perpecCCUOHHbBIN aHAIN3 YPOKAMHOCTH Y

Ha OCHOBE MCXOJHBIX JAHHBIX.

Beruucnuts onpenenurens Marpuns XTX.

Haiitu MHK orieHkn K03 (OUIIIEHTOB perpeccu.

HccenenoBars NOJYyYEHHYO MOJENb HA MYJIbTUKOJUIMHEAPHOCTb.

[Ipu BeIsIBieHHH 3(hdexTa MYyITbTUKOIIMHEAPHOCTH TOCTPOUTH M OLIEHUTh HOBOE YpaBHEHHE
perpeccun. UHTEpripeTUpOBAaTh OKOHYATEIbHBIE PE3YIIbTATHI.

Bomnpocskl kK KOJIOKBHYMY:

1. CMelienune u3-3a NponyueHHON NePpEMEHHOM.

2. Moaenb MHOXECTBEHHOM JIMHEHHON PErpecCuu.

3. OLeHKa HAUMEHBIIUX KBAJIPaTOB.

4. TlpeanonokeHus: METOJa HAUMEHBIIMX KBAJIPATOB IS MOJEIM MHOKECTBEHHOM JUHEHHOMN
perpeccun u Teopema ['aycca-Mapkoa

5. IlpoBepka BoinoaHeHus npeanonoxennii MHK.

6. ['eTepocke1acCTUYHOCTD.

7. MyIbTUKOJUIMHEAPHOCTD.
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8. ABTOKOPPEIUPOBAHHOCTD.

9. Kputepun kauecTBa NpuOINKEHHSI JTAHHBIX MOJIENIbIO PETPECCUH.

TunoBble oleHOYHLIE Marepuaabl o TeMaM 5. «IIpoBepka rumore3s M CTATHCTHYECKHE

BBIBOJbI B MOJAEJN MHOKE€CTBEHHOM JJHHEHHOM perpeccuny.

BapuanT 3a1aHus1 KOHTPOJIbHOI PadoThI:

1. HccnenoBarenu, nMpoaHaIu3upoOBaB JEATENbHOCTh 10 QupM, MOIyYWiIM Cilenylolie JaHHbIe
x
3aBUCUMOCTH OOBeMa BbIycka mpoaykuuu (Y) or kommuectBa padouux (©1) m CTOMMOCTH

OCHOBHBIX (hOHAOB(THIC. py0.) (x2).

2 2
y *1 *2 ¥ Xq X3 Yxq yx; X1%y

Cymma 74 46,6 158 564 227,18 2638 3573 1182 743,8

Tpebyemcs:

Onpenenuts napHsle K03 duuuenTsr koppenauuu. Crenars BbIBOI.

[TocTpouTh ypaBHEHHE MHOXKECTBEHHOW perpeccMud B CTaHAAPTU3MPOBAHHOM MacuiTabe U B
ectecTBeHHOH popme. Crenarb SKOHOMHUYECKHUI BBHIBO/I.

Onpenenutb CKOPPEKTHUPOBAHHBIH U HECKOPPEKTUPOBAHHOM KOA(PGUIUMEHT MHOKECTBEHHBIN
Koppemsiuun. Crenars BBIBOJ.

OnpeaenuTb CTATUCTUUECKYIO 3HAYUMOCTh YPaBHEHUSI ¢ TOMOILbIO F-kpuTepus. Clienarth BHIBOI.
X1 )
Omnpenenuts LenecoodpazHocTs BKIOUeHUs paktopa ~ 1 mocne “2. M craTUCTHYECKYI0 3HAYUMOCTh

napameTpa b 1.

X1 =36 ux2= 9. Crenarts BBEIBOI.

Haiitu yactHble K03()(DUITUEHTHI AIACTHYHOCTH TPU
Bonpochl K KOJIOKBUYMY:

1. IIpoBepka runoTe3 U TOBEPUTEIBHBIC HHTEPBAJIBI JUISI OJHOTO KO HUIIUCHTA.

2. IlpoBepka COBMECTHBIX T'MIIOTE3.

3. TecTupoBaHue OrpaHUYEHHS, BKIIOYAIONIETO HECKOJIBKO KO3 (DUITMEHTOB MOAECIIH.

4. TectupoBaHue crnenruKay MOAEIN MHOKECTBEHHON JTMHEHHOMN perpeccuu.

THUnoBbI€ OLIEHOYHbIE MATEPHAJIBI 110 TeMaM 6. «HeinHelHbIE perpeccuoOHHbIE MO,

BapuanT 3a1aHus1 KOHTPOJIbHOI PadoThI:

[To cemu Teppurtopusim LlenTpanbHoro paiiona 3a 200X r. U3BECTHBI 3HAYCHHS ABYX MTPU3HAKOB.

Paiton Pacxo/ipl Ha TOKYTIKY CpennenneBHas 3apaboTHas
MIPOJI0BOJILCTBEHHBIX TOBAPOB r1aTa OJIHOTO pabOTHUKA,
B 001IMX pacxonaax, %, y pyo., x
Buanumupckas o0:1. 68,8 45,1
Koctpomckast 06.1. 61,2 59,0
OpiioBckast 0071. 59,9 57,2
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Ps3anckast 00I1. 56,7 61,8
CMoseHcKas 00J1. 55,0 58,8
TBepckast 001. 54,3 47,2
SpocnaBckas 0071 493 55,2

Tpebyercs Uil XapaKTEpUCTHUKU 3aBUCHUMOCTH ) OT X PacCUUTaTh MapaMmeTpbl CTENEHHOW U
MMOKAa3aTEeJILHON MOJEIEH.

Bonpocsl kK KOJUIOKBHYMY:

1. Obmast cTparerus MOJAeTUpOBaHHs (DYHKIIMH HEIMHEHHOHN perpeccu.

2. Buapl HeTMHEHHOCTH.

3. [lapHas HeTMHEHAS perpeccus.

4, BzauMonelictBue MCKAY HE3aBUCUMBIMHU IICPEMCHHBIMU.

TunoBble OILEHOYHbLIE MaTepHaJbl Mo TeMaM 7. «OuneHKa HcCCIeI0BAHUNA, OCHOBAHHbIX Ha

MHOKECTBEHHO perpeccun.

BapuaHT 3a7aHus KOHTPOJIbHOM PadoTHI:

[To umeromuMes ucxonubiM aaHHbIM X, Y, P u Q ¢ exekBapTaabHBIMU 3HAYEHUSIMU COCTOSIHHS
pbiHKa 3a nepuon 25 ner (1 — 1-i kBapran 1975 rona, 100 — 4-i1 kBaptan 2000 roaa):

[TpoBepbTe HAa UAESHTUPULIUPYEMOCT KaKI0€ YPABHEHUE CUCTEMBI U MOJIENIN B IIEJIOM.
Omnpexnenure, Kakue nepeMeHHbIE Mbl Oy1€M UCIIOJIb30BaTh B KAUECTBE HHCTPYMEHTAIIbHBIX.
Ouenure MoAEIb cripoca U npejioxkenus ¢ nomoibo JIMHK.

CnenaiitTe BBIBOABI O BIMSHUU HEUEHOBBIX (PaKTOPOB MPEJIOKEHHSI U IICHBI XOJOIMJIFHUKOB Ha
IIPEUI0KEHUE UX HA PBIHKE, & TAKXKE O BIMSAHUM LIEHBI U JOX0Ja HA CIIPOC HA TOBAPBHI.

Bonpochl K KOJLLIOKBUYMY:

1. BHyTpeHHss ¥ BHELIHSI 000CHOBAaHHOCTD UCCIICOBAHMUS.

2. CmeleHue u3-3a NponyLEeHHbIX TEPEMEHHBIX.

3. CmMeleHne u3-3a OUIMO0K N3MEPEHUS OOBIICHSIIOMIMX IEPEMEHHBIX, OTCYTCTBYIOIINE TaHHBIE.

4. Cmeuienue u3-3a oToopa HaOIIOICHHUH, HenpaBuiIbHas creurndukanus GyHKIHOHAIBLHON (HOpPMBI

perpeccuu.

5. B3auMHOe BIusIHHE IEPEMEHHBIX.

4. CucteMbl OJJHOBPEMEHHBIX YpaBHEHHI.

5. CTpykTypHas u npuBeaeHHast GOpMBI.

6. DK30reHHbIe, YHIOT€HHBIE, IPEIONPECICHHbIE IEPEMEHHBIE.

7. UnenTuGHUIHUPYEeMOCTh OTACIBHBIX YPAaBHEHUN CTPYKTYPHOU (HOPMBI.

8. OnieHrBaHNe CUCTEMBI OTHOBPEMEHHBIX YPABHEHUH.

9. BHyTpeHHss ¥ BHELIHsISI 0O0CHOBAaHHOCTb ITPH IIPOTHO3UPOBAHUHU 10 MOJIENIU PErPECCUU.

10. ITonsaTue o MCTOAC HHCTPYMCHTAJIbHBIX IICPECMCHHBIX.
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TunoBbIE€ OLIEHOYHbIE MATEPHAJIbI 10 TEMAM 8. «CTaIII/IOHaDH])Ie BpeMeHHbIE psiabl, Moaean

ARMAY.

BapuaHT 3a1aHus1 KOHTPOJLHOMH Pa0dOTHI:

[lo ucxomHbIM JaHHBIM IOCTPONTE HECKOJIBKO MOJENEH C pa3iIMYHbIM KOJIMYECTBOM JIAroB.
HccnenoBaTh psii UICXOAHBIX JaHHBIX HA CTAllMOHAPHOCTH C IOMOIIbIO BU3YaJIbHOTO TECTUPOBAHUS
psanoB, ACF, PACF-tectoB. Onenure mapameTpbl HOCTpOEHHBIX Mojeneil ¢ momomibto MHK u
BbIOpaTh M3 BCEX MoJeNed Ty, KOoTopas HauOoliee aJeKkBaTHa HaHHbIM. HHTepmpeTupoBaTh
HOJYYEeHHBIE PE3yJIbTaThl BEBIOPAHHOW MOJENH.

Bonpocel kK KOLLIOKBHYMY:

1. Bpemenno# psn.

. CToxacTUYECKHUH CIIy4yailHbIi MpolLecc.

. CranoHapHble BpEMEHHBIE PSIIBI.

. ABTOKOppeNUOHHAs PYHKIHS.

. benblit nrym.

. [IpoBepka Ha rayCcCOBCKUI OCIIbII IIyM.

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

. UnentudummpyemMocTs, ycioBrue oOpaTuMOCTH.

O 00 3 N »n B~ W DN

. JInneliHbpIe MPOLECCHI.

10. Paznoxenue Bomnpna.

11. TIpumepsl cTallMOHAPHBIX BPEMEHHBIX PSAOB B SKOHOMHUKE.

12. Ilponiecc AR(p), ycinoBue CTaliMOHapHOCTH.

13. [IpeacraBieHune B BUAE CKOIB3AIIETO CPEIHETO OECKOHEYHOTO MOPSIIKA.

14. MA(q) — ycioBue OOpaTUMOCTH — TIPEACTABJICHHE B BHJE IIpPoIecca aBTOPErPECCUU
OECKOHEYHOTO MOPSJIKA.

15. HeoGparumsiit mpouecc MA(1).

16. Tlpomecc aBTOperpeccuy, HAYMHAIONIUNCS B OMPEICIICHHBII MOMEHT BPEMEHH, BBIXOJ[ Ha
CTAOWIIBHBINA PEXKHM.

17. Koppenorpamma mniporiecca AR(p).

18. YpaBHenus FOna-Yoxkepa.

19. Monenmu ARMA, ycnoBre CTallMOHAPHOCTH, TIPOOIIeMa OOIIMX MHOXKHUTEIICH.

20. Monenu ARMA, yuuThIBaronye ce30HHOCTb.

21. Wnentudukamms cranpoHapHo wmoaenn ARMA 1o aBTOKOpPPENSAIMOHOW H YacCTHOM
ABTOKOPPEISAIMOHHON (QYHKITUSIM.

22. Tabnuip! TOBEIEHUST KOPPEIOTPaMM.
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23. BeibopouHasi Koppeiorpamma.

24. OproauyHOCTb.

25. Kpurepuu a1 IpOBEPKU PABEHCTBA HYJIKO aBTOKOPPEISLNNA U YaCTHBIX aBTOKOPPEIISALIAMN.
26. llpeacraBnenne u npumeHeHue Q-tectroB bokca-Ilupca u Jlstonra-bokca s rpymnmsl
BBIOOPOYHBIX AaBTOKOPPEIIALIUH.

27. Metononorust bokca-J)xeHkunca.

28. OuenuBanue ctarmoHapHou moaenu AR(p).

29. OueHnuBaHue cTarmoHapHoi moaenu MA(Q).

30. OuenuBanue cranonapHoi ARMA(p,q).

31. JInarHocTuKa OLEHEHHON MOJIEIH.

32. BeiOop Mozi€11, OCHOBAHHBIN Ha HH(OPMALIMOHHBIX KPUTEPHSIX.

33. [Iporuo3upoBanue Ha OCHOBE IMOJO00PAHHON MOJICITH.

TunoBble OIEHOYHBbIE MAaTEPHAJBLI IO TeMaM 9. «HecTanmmoHApHbIE BPEMEHHbIE PS/AbIL.

NnenTndukanyus cTAMOHAPHLIX M HECTAIIHOHAPHLIX PAAOB B paMkax Moaeaeid ARIMA .

BapuaHT 3a1aHUs1 KOHTPOJLHOMH PadOThI:

IIpoBectn nmonGop ARIMA-Moneny mo JaHHBIM 30JI0TOBATIOTHBIX pe3epBoB Poccum ¢ 31.12.15
no 12.10.17 u cnenath mporHo3 Ha 8 HelleNb BOEpe.

Bomnpocskl kK KOLJIOKBUYMY:

1. HecTtauumoHapHble psiib.

2. IIponecc, cTalMOHAPHBIN OTHOCUTENBHO JETEPMUHUPOBAHHOTO TPEHIA.

3. CTOXacTUYEeCKUN TPEH.

4. TS u DS psnsl.

5. Monenu ARIMA.

6. Kpurepun uku-®ynnepa.

7. PasButue u mwmoctpanus tecra Juxku-Oyiuiepa u pacmmpenHoro rtecra [Juxku-®ymiepa Ha
HaJIMYUE €IMHUYHOTO KOPHSL.

8. UyBCTBUTEIBHOCTh K HAIMYHUIO IETEPMUHUPOBAHHBIX PETPECCOPOB.

9. F-cratucruku.

10. KBagpaTtuusblii TpeHA.

11. KpaTHble KOpHHU.

12. MHOroBapuaHTHas npoueaypa.

13. dpyrue KkpuTepuu.

14. ITonsitue o tecre @umunca-Ileppona.

15. Tlonsarue o Tecte Kwiatkowski, Phillips, SchmidtandShin (KPSS, 1992) Ha craiiuoHapHOCTb.
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16. Ilonsarue o Tecre DF-GLS, pa3paborannoro B Elliott, Rothenberg, andStock (1996).

17. UccnenoBanue npodiaeM, BO3HUKAIOIIUX MPU TECTUPOBAHUM Ha €IMHUYHBIA KOPEHb (KpUTHKA
Henbscona u ITnoccepa (NelsonandPlosser (1982)) TecToB Ha e AMHUYHBINA KOPEHB ).

18. UccrenoBanne HEKOTOPHIX TECTOB HA €AMHUYHBIA KOPEHb MPU HAJIUYUK CTPYKTYpPHOI'O C/IBUTA.
19. Tlonsatue o tectax IleppoHa u 3uBOTa-DHApIOCa HA EIUHUYHBIA KOpEHb NpPU HATUYUHU
CTPYKTYPHBIX CIIBUTOB B IaHHBIX.

20. [IonsiTHE O CE30HHBIX €AMHUYHBIX KOPHSIX.

TunoBble oneHOYHLIE MaTepHaJbl mo TemMaM 10. «PerpeccHOHHBLIN aHAJN3 IS

CTAIMOHAPHBLIX BPEMEHHBIX PSA0B. JIMHAMHYECKHE MOJETH».

BapuaHT 3a1aHus KOHTPOJIbHOI padoThI:

HNmeroTcst naHHbie 00 M3MEHEHUHU JeHe)HOW mMacchl (M) u m3menenun 1eH (P) 3a mepuox 1980 —
2004 rr. U3yunth rpaduk M3MEHEHHUS NEHEKHOW Macchl M IIEH 3a pacCMaTpUBAEMbIH IMEPUOI.
BpIABUTE BU3YyaNIbHBIN XapaKTep B3aUMOCBSA3H JAHHBIX [IOKa3aTeleH.

OneHnTe NPHUBEICHHYIO CHCTEMY JUIsI M3MEHEHHs JICHE)KHOW Macchl W M3MEHEHUs neH. Haiftu

CTPYKTypHble KOA(h(UUIUEHTHI, HCMIONb3Yys] JOMOJHUTEIbHOE HACHTU(UIMPYIOLIEE YCIOBUE

Bmp =0. IIpoBeputs, 00yCIOBIUBACT 1M M3MEHCHHUE ACHEKHON MacChl Ap; .

Bonpocskl K KOJLIOKBUYMY:

1. IlnHamMuueckue MoJIemu.

2. Mopenp BeKTOpHOU aBTOperpeccuu (vectorautoregressivemodel, VAR).

3. YcnoBue crabunbHOocTH VAR, HaX0X1eHHE CTAOUIBHOTO COCTOSTHUSL.

4. Otkpeitasg VAR.

5. HaxoxneHue cTaOuiabHOM CBSA3M MEXAY psiiaMu, cocTaBistomumu VAR.

6. [Ton6op u ontenuBanue VAR, nuarHoctuueckue mporeayphl.

7. Vcnonb3oBaHHEe MHOTOMEPHBIX HH(DOPMAIMOHHBIX KpuTepueB: Akauke, XeHHaHa-KyunHHa) u
[IBapua-baieca.

8. BpiOop crenmudukanud MOJEIHM, ONTHMAJILHOW TIIyOWHBI 3ama3JblBaHUN, OCHOBAaHHOW Ha

MH(GOPMAILIMOHHBIX KPUTEPUSIX.

THnoBLIE OIIEHOYHLIE MAaTepHAaJbl IO TeMaM 11. «PerpecCHOHHBLIA AHAJIN3 HECTAITMOHAPHLIX

BPeMEHHbIX psiaoB. KouHTerpauus u MoaeJau KOppeKIun OLIIHOKAMM.

BapuaHT 3ajaHus KOHTPOJILHOM PadoThI:
YCTaHOBUTh BO3MOXKHOCTb HalU4Wsl TNPUUYUHHO-CIEACTBEHHOM CBA3M MEXIY NPHUOBUIBIO
npeanpustus (F) u uHBecTuimsaMu B ocHOBHOM kamutan (G) ¢ momombio Tecta I'pamkepa.

HpOBepI/ITB TUIIOTE3bI C PA3JIMYHBIM KOJIMYCCTBOM JIaroB. CI[CJIaTB BBIBOJBbI.
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Bomnpockl kK KOJJIOKBUYMY:

1. JloxkHast (kaxxymiasicsi, MHUMas) perpeCCHOHHAS CBSI3b MEXKIY HECTAI[MOHAPHBIMU BPEMEHHBIMU
pATaMH.

2. KounTerpupoBaHHble BpEMEHHBIE PSIJIbI, PAHT KOMHTETPaIiH.

3. Bo3amoxHbBIE TPUMEHEHUSI K SKOHOMUYECKUM MOJIEIISIM.

4. TecTupoBaHUE HA HATHYNE KOMHTETPALIUH.

5. Teopema npencrasnenus ['peliHkepa.

6. Mogens koppekuun omuOkamu  (ErrorCorrectionModel — ECM), wunTepnperanus
k03 punmenror ECM.

7. JlByxctymeHuaras mnpouenypa Ouria-I'pelinmxepa mnoctpoenuss ECM mno wumeromuMmcs
CTAaTHCTUYCCKUM JTAHHBIM.

8. TectupoBaHMe Ha HAIUYUE KOUHTETPAllMM MEXIY HECKOJbKHMU BpPEMEHHBIMHU psAIaMH U
OIpe/ie/IeHHE PAaHra KOMHTETPALMH C HCIIOIb30BAHUEM HpoLeayphl MoxaHceHa.

9. BeiOop MOzENH ¢ UCTIONBb30BaHUEM HH(POPMAIIMOHHBIX KPUTEPHEB.

TunoBbie olleHOYHBbIE MaTepHAaJIbl M0 TeMaM 12. «Moaeau naHeJbLHLIX JAHHLIX).

Bonpochl K KOJIOKBUYMY:

1. PerpeccroHHbIe MOJIENH JJIS TTAHENIBHBIX JaHHBIX, COATaHCUPOBAHHBIE TTAHEIH.

2. Mogens ¢ pukcupoBaHHBIME () (heKTamH.

3. Mogenb co cimyuaitHbIMU 3¢ deKTamu.

4. Boibop Mexay Monenslo ¢ (ukcupoBaHHBIMH 3((deKTaMu M MOJIENBI0 CO CIyYallHBIMH

s dexTamu.

TunoBble oneHOYHBLIE MaTepuaJabl no TtemMaM 13. «Moaean ¢ OrpaHHYeHHOH 3aBHCHMOM

nepeMeHHOo.

BapuanT 3a1aHus1 KOHTPOJIbHOM PadoThI:

TpebyeTcs wcciaenoBaTh 3aBHCHMOCTh PEIICHUS O BBIOOpE MPEANPHATHS OT IOKa3aTeleld ero
HajexkHocTU. MH(DopManys o npeanpusaTHsX, y4acTBOBaBIIMX B TEHJEPax 3a MPEeAbLAYIIHHA Mepuo
BpPEMEHH, MIPE/ICTAaBICHA B TA0JIMIIE UCXOAHBIX JaHHBIX:

y — pelleHue o BblieaeHuu cpeacts (1 — npuHsaTh, 0 — OTKIOHUTS);

x1 — uena crnasa (teic. $ 3a 1 1);

X2 — Ka4ecTBO crutaBa (0amioB);

x3 — Bpems (HYHKIIMOHUPOBAHUS ITOCTABIIUKA (JIET);

X4 — yAaneHHOCTh OCTaBIIUKA (THIC. KM);

X5 — TpecTaBUTEILCKUE pacxoibl (ThIC. $).
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[octpouts logit- u probit-Mojien 3aBUCUMOCTH PEIICHHUS O BBIACICHUM CPEJCTB HA 3aKYNKY
CTEIICTUTABOB OT TOKa3aTeleld HaJEeKHOCTH IOCTABUIMKA M OIEHUTh KOA((UIIMEHTHI TaHHBIX
Mozenen. NHTepnpeTupoBaTh MOIYyYEHHBIE MOJIEIH.

Bonpochbl kK KOJJIOKBUYMY:

1. Mozaenu GuHapHOTO BBIOOpA.

2. HepocraTku TMHEHHON BEPOSITHOCTHON MOJICIIH.

3. [Ipobut-moaens.

4. JIoruT-MOI€emb.

5. Mopenu MHOKECTBEHHOTO BbIOOpA.

6. Moaenb ynopsi04eHHOI0 MHOKECTBEHHOT'O BbIOOpA.

7. Monenu ¢ ieH3ypupOBaHHOW 3aBUCUMOM MTEPEMEHHOM.

4.2. IIpomeskyTOYHAS aTTeCTALMSA
4.2.1. Ilepeyenb KOMIIeTEHU M ¢ YKa3aHHEM 3TanoB X (GOpMHPOBAHMSA B NpoLecce OCBOCHHUS
o0pa3oBatebHOli mnporpammbl. Iloka3aTtennm W KpuTepuMH OLEHMBAHUS KOMIIETEHUUH ¢

y4eToM 3Tana ux GopMHUpoOBaHUS

Kon
Kon HaumeHoBaHue jTamna HaunmeHoBaHMe dTana
KOMIIeTeHIIUH KOMIIeTeHIIUH OCBOCHHUA OCBOCHMS KOMIIETEHIMHU
KOMIIeTeHIINH
CriocoGHOCTh TPUMEHEHUS
CrocoOHOCTh TPUMEHSATH OIIK OC-4.1 3HAHUU CUCTEMHOIO
OIIK OC-4 SKOHOMETPUYECKUE METOABI JIJIsI S aHalii3a Ha YpPOBHE
OIIK OC-4.2 N
pelIeHNs IPUKIAIHBIX 3aad. XO3SUCTBYIOIIUX
CcyOBEKTOB
JTan 0CBOEHUS IMoka3zarennb Kpurepuii onenHuBanust
KOMIIETeHIIUH OLleHMBAHUS
OIIK OC-4.1, OIIK | Cnocoben OpUMEHSTH | BoisiBasier mpoOieMbl  AKOHOMHYECKOTO
0C-4.2 COBPEMEHHYIO METOJMKY | XapaKTepa MU aHAIM3€ KOHKPETHBIX
CriocobHOCTH [IOCTPOCHUS CUTyallud M TpeajaraeT CrocoObl HX
TIPUMCHCHIA HKOHOMETPHUYECKHX MOJIENIEH; | pelieHus, OLIEHMBAET OXKUIAEMBIE
SHaHMM CHCTCMHOTO | yieronp1 1 mpueMbl aHaIM3a | pe3yJibTaThl.
aHalinsa Ha yPOBHC | 5 opomudyecknx siBICHHME ¥ | BiageeT — COBPEMEGHHBIMH — METOIMKAMM
XO3SIMCTBYIOIINX
CyGbeKTOB IPOLECCOB €  IOMOIIBIO | pacuera u aHaJIn3a COIII/I&JIBH?-
CTaH/IAPTHBIX TEOPETUYECKUX | IKOHOMHUECKHUX IOKa3aTeneu,
U HSKOHOMETPHUUYECKUX | XapaKTEPU3YIOIINX SKOHOMUYECKHUE
Mojierne MIPOLIECCHI U SIBJICHUSI HA MUKPOYPOBHE

4.2.2. ®opma u cpeacTBa (MeTOAbI) NPOBEICHHUS NMIPOMEKYTOYHOH ATTECTALUHA
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@opMOll TPOMEKYTOUHOI'O KOHTPOJISI MOCE M3YYEHUS! AUCIUIUIMHBI B KaXJIOM CEMECTpe
SIBJISIETCS] DK3aMEH B MUCbMEHHOU (popme.

OTBETCTBEHHBIM ATAINlOM YYEOHOTO TMpoIiecca SBISIETCS cllada MPOMEXYTOUHasT aTTECTaITusl.
becciopHbiM (hakTOPOM YCHEIIHOTO 3aBEPIICHUST OYEPEIHOTO CEMECTpa SIBIISIETCS KpPOIOTIIMBas,
cUCTeMaThyecKkass padoTa CTyJeHTa B TEUYECHHE BCEro cemecTtpa. B 3TOM ciyyae MOArOTOBKa K
MPOMEXKYTOYHOM aTTecTaliuu OyJeT SBISATHCS KOHIEHTPUPOBAHHON CHUCTEMATH3alMed BCeX
MOJYYEHHBIX 3HAHUI MO TaHHOW AUCIUILINHE.

B Hauane cemecTpa peKOMEHAYETCs IO BCEM HM3Y4YaeMbIM MpeaMeTaM MOJYYHTh BOIPOCHI K
MPOMEKYTOUHOM aTTECTAlluM, a TAKXKE MCIIOJNB30BaTh B Mpollecce OOy4YeHUs Mporpammy, Apyrue
METOIUYECKIE MaTepPHAaIIbl, Pa3padOTaHHBIC 110 JAHHOH JTUCIUTUIHHE.

[Ipy mOATrOTOBKE K TMPOMEKYTOYHOM  aATTECTAIMM KOHCTPYKTUBHBIM  SIBIISICTCS
KOJUICKTUBHOE OOCY’KJICHHE BBIHOCHMBIX Ha JK3aMEH BOMIPOCOB C COKYPCHHKAMH, YTO TO3BOJISICT
MOBBICUTH CTETICHb CUCTEMATH3AINH U YTIyOIeHNUs 3HAHUM.

[lepen mnocieqHuM CceMHHApOM [0 MPEAMETY CIEAYeT COCTaBUTh CIHMCOK BOIIPOCOB,
TPEOYIOIMX JOTIOJHUTEIBLHOTO PAa3bsCHEHUS] TPENojJaBaTelieM Ha KOHCYJbTAllMd Iepes
MIPOMEXKYTOYHOM aTTECTAlUECH.

4.2.3. TunoBblie OLIECHOYHBIE CPEICTBA

Cnucoxk BONpoOCcoB 1Jisl NOATOTOBKH K 3k3aMeHy (Tembr 1-8)

1. DKOHOMETpUKA U €€ CBSI3b C IKOHOMUYECKON TeopueH.

2. Mopnenu cBS3W W MOJENH HAOMIOJCHHI, IKOHOMETpHUUYECKas MOJeINb, IMOoAoOpaHHAas
MO/IENIb.

. Tumbl JAaHHBIX U MOJIEJICH.

. ICTOYHHKH CTATHCTUYECKHUX JTAaHHBIX.

. Teoperudeckast 1 BEIOOpOYHAsT pErpeCCHsl.

3

4

5

6. uTepnperanus ciy4yaiHOTO 4ieHa.

7. JIMHEHHOCTB PErpecCuu Mo IMEPEMEHHBIM U IIapaMETPAM.

8. Meron nHaumensiux kBaaparo (MHK).

9. Cpoiictea MHK onienok napamerpoB mojenu. ['eomerpuss MHK.

10. IIpeanosnoxeHus MeTo1a HAMMEHBIINX KBaApaToB U Teopema ["aycca-MapkoBa.

11. Beibopounoe pacrpenenenne MHK onenku.

12. TIpoBepka CTaTUCTHYECKHX THIIOTE3 O KOI(D(UIIMEHTAaX pEerpeccuu M JIOBEPUTEIbHBIE
WHTEpPBAJIbI.

13. JIBycTOpOHHHE U OJJHOCTOPOHHHUE TUIOTE3HI.

14. Perpeccust ¢ GuHapHOM 0OBSACHSIONIEH TepEeMEHHOM.
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15.
MOJIEIIH.
16.
17.
18.
19.
18.
19.
20.
21.
22.

KpI/ITepI/II/I Ka4dycCTBa HpI/I6JII/I)KeHI/I$I JaHHBbIX MOJCJIBIO U UX HUCIIOJBb30BaAHUC IJIA BLI60pa

I'eTepockenacTHYHOCTD.

MynbTUKOJIINHEAPHOCTb.

ABTOKOpPPENHPOBAHHOCTD.

Metoabl «00pbOBD» ¢ HApYIIEHUSIMU TPEATIONI0KEHUH Teopembl [ aycca-MapkoBa.
Hcnonb3oBanune OLIEHEHHOW MOJIENN JJIsl TPOTHO3UPOBAHMSL.

CwmenieHue u3-3a NpoIyleHHON EPEeMEHHOM.

Moaens MHOKECTBEHHOW JIMHEMHON pErpecCHi.

OneHka HaMMEHbIINX KBaJAPaTOB.

HpennonomeHI/m MCTOAa HAMMCHBIIMWX KBaApaTOB IJId MOICIA MHOKECTBCHHOM

JMHEWHOU perpeccun u Teopema ['aycca-Mapkosa.

23.
24.
«0opbOBI»

25.

[IpoBepka BoinonHenus npeanonoxenuii MHK.
Hapymenus npeanosioxkennii teopemsl 'aycca-MapkoBa, X MOCIEACTBUS U METOJbI
C HUMH.

Kpurepun kadecTBa NpUONMKEHHS JAaHHBIX MOJEIBI0O MHOXECTBEHHOW JWHEHHOMN

perpecCcun 1 Ux UCIOJIb30BAHUEC JIA BBI60pa MOACIIH.

26.
27.
28.
29.
30.
31.
32.
33.
34.
35.
36.
37.
38.
39.
40.
41.
42.
43.

[TpoBepka rumnoTes u JOBEPUTEIbHBIE HHTEPBAIBI I OJTHOTO KO3 dHIneHTa.
[IpoBepka COBMECTHBIX TUIIOTES.

TectupoBaHue orpaHuYEHUs, BKJIIOYAIOIIEr0 HECKOIBKO KO3(DPULINEHTOB MOJEIH.
TectupoBanue cneunukauy MOAEIN MHOKECTBEHHOM JTMHEHHON perpeccuy.
OOm1ast cTpaterust MoJAeTUpoBaHus (HYHKIIMHA HETMHEHHOM perpeccum.

Bunnl HenmuHetHOCTH.

[Tapnas HenuHeliHas perpeccusi.

B3aumoneicTeue Mexay HE3aBUCUMBIMU IIEPEMEHHBIMU.

BHyTpeHHS 1 BHEIIHSS 000CHOBAHHOCTh MCCIIEIOBAHUS.

CwMmenieHue u3-3a NpOIyIIEHHbIX IEPEMEHHBIX.

CwMerieHue U3-3a olIMOOK U3MEPEHHsI OOBSACHSIIOIUX IEPEMEHHBIX.
OTcyTcTBYIOIIKE JaHHBIE, CMEIIEHUE U3-3a 0TOOpa HAaOII0ACHUH.
HenpaunbHas cnienudukanyst GpyHKIHOHAIBHONW (POPMBI PETPECCHH.
B3aumHoe BiausiHUE TEPEMEHHBIX.

Cucremsbl OTHOBPEMEHHBIX YPAaBHEHH.

CrpykTypHas 1 IpuBeACHHas (POPMBI.

OK30reHHBIE, YH/IOT€HHBIE, TPEIONPEAECIICHHbIE IEPEMEHHBIE.

NneHTudunmupyeMocTs OTACTBHBIX YPAaBHEHHI CTPYKTYPHOM (POpMBL.
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43. OueHuBaHNE CUCTEMBI OJTHOBPEMEHHBIX YPAaBHEHUH.

44. BHyTpeHHsII W BHEIIHSAS OOOCHOBAaHHOCTh IIPU IPOTHO3MPOBAHUM IO MOJIENH
perpeccum.

45. TloHatue o MeTo/ie MHCTPYMEHTAIbHBIX TIEPEMEHHBIX.

46. BpemenHoii psia.

47. CTOoXacCTUYECKUN CIydalHbIN TpolLecc.

48. CranmoHapHble BpEMEHHbIE PSJIBI.

49. ABTOKOppEISIIMOHHAS (PYHKITHS.

50. beunblii mym.

51. IlpoBepka Ha rayCCOBCKUM O€JIbI HIyM.

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

53. UneHTHUIIIPYEMOCTD, YCIOBUE 0OPaTUMOCTH.

54. JIuHeiiHbIE TPOLIECCHI.

55. Paznoxenue Boubna.

56. Ilpumephl CTallMOHAPHBIX BPEMEHHBIX PSIZIOB B 9KOHOMUKE.

57. Ilpouecc AR(p), ycimoBue cTalimOHaApHOCTH.

58. IIpencraBieHue B BUIE CKOJB3AIIETO CPETHETO OECKOHEUHOTO MOPsAKa.

59. MA(q) — ycioBHe O0OpaTUMOCTH — MPEACTaBICHUE B BHJIE IMPOIECCa aBTOPETPECCUU
OECKOHEYHOTO MOPsIJIKA.

60. Heobparumerii mporiecc MA(1).

61. Ilponecc aBTOperpeccru, HAUMHAIOLIUIICS B ONpeIeJICHHbIE MOMEHT BPEMEHH, BBIXOJ Ha
CTaOMJIBHBINA PEKHUM.

62. Koppenorpamma nporiecca AR(p).

63. YpaBnenus FOna-VYoxkepa.

64. Mogenu ARMA, ycioBHe CTallMOHAPHOCTH, MpodIeMa 00IHUX MHOKHUTENEH.

65. Monenu ARMA, yuuTsiBaroie Ce€30HHOCTb.

Cnucok BONpocoB ISl MOATOTOBKH K 3a4eTy ¢ oneHkoi (Tembr 8-13)

1. Unentudukanus cranuoHapHot moxenu ARMA 1o aBTOKOPPENSIMOHOW M YacTHOM
ABTOKOPPEISAIMOHHON (QYHKITUSIM.

2. TaOGnu1el MOBEIEHUS KOPPEIOTPAMM.

3. BeibopouHas koppenorpamma.

4. DproAu4HOCTb.

5. Kputepuu 1515 IpoBEpKU paBeHCTBA HYJIIO aBTOKOPPENIALIMN U YaCTHBIX aBTOKOPPEIISALIUH.
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6. IlpencraBnenne u npumenenue Q-tecroB bokca-Ilupca n JIbtonra-bokca miis rpynimsl
BBIOOPOUYHBIX aBTOKOPPEIISIIUIA.

7. Metononorus bokca-/[>)xeHkuHca.

8. OuenuBanue crarmoHapHoi moaenu AR(p).

9. OuenuBanue ctanuoHapHoi moaenu MA(Q).

10. OuenuBanue crarmonapuoit ARMA(p,q).

11. JlmarHocTrka OIIEHEHHON MOJICIIH.

12. Bo16op Mozaenu, OCHOBaHHBIM Ha HHPOPMAITMOHHBIX KPUTEPHSIX.

13. IIporuo3upoBaHue Ha OCHOBE MOJOOPAHHOIN MOJIEIH.

14. HecraumoHapHbI€ PS/IbL.

15. Ilpouecc, cramoHapHbI OTHOCUTEIBHO AETEPMUHUPOBAHHOTO TPEHIA.

16. Croxactuueckuit TpeHa. TS u DS psiabl.

17. Monenu ARIMA.

18. Kpurepuu duku-dynnepa.

19. PazButue u mmoctpanus tecta Juku-dymiepa u pacmmpennoro tecta Juku-Oymiepa
Ha HAJIMYKUE €IUMHUYHOTO KOPHS.

20. YyBCTBUTENBHOCTh K HAIMUHUIO IETEPMUHUPOBAHHBIX PETPECCOPOB.

21. F-cratuctuku.

22. KBagpaTuyHbli TPEH/.

23. KpaTHble KOpHH.

24. MHoroBapuaHTHasl poueaypa.

25. WccnenoBanue mpoOiieM, BO3HHUKAIOUIUX MPH TECTUPOBAHUM HA EAWHUYHBIA KOPEHb
(xputuka Henmscona u [Tnoccepa (NelsonandPlosser (1982)) TecToB Ha e TUHUYHBIA KOPEHB ).

26. MccnegoBaHnne HEKOTOPBIX TECTOB HA €UHUYHBIA KOPEHb NMPU HAJUYUU CTPYKTYPHOIO
CIBUra.

27. Ilonsatue o tectax Ileppona u 3uBoTa-OHApIOCA HA €JUHUYHBIM KOPEHb IIPU HAIUYUU
CTPYKTYPHBIX CIBUTOB B JJAHHBIX.

28. IloHsiTHE O CE30HHBIX EIMHUYHBIX KOPHSIX.

29. Junamuueckue MOJICIIN. Mopnens BEKTOPHOU aBTOpErpeccuun
(vectorautoregressivemodel, VAR).

30. Ycnosue crabmibHocT VAR, HaxokaeHHEe CTAOMILHOTO COCTOSIHUS.

31. OtkpoiTast VAR.

32. HaxoxaeHnue cTaOMIIBHON CBSI3U MEXKIY psAaaMu, cocTaBisiroumu VAR.

33. [lon6op u ouennBanue VAR, nuarnoctudeckue Ipoueayphl.
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34. Hcnonb30BaHME MHOTOMEpPHBIX HH(POPMALMOHHBIX KpUTEpUEeB: AKauke, XEHHaHa-

Kyunna) u llIBapua-baiieca.

35. Beibop crienudukanum MO, ONTUMAIBHON TUTyOUHBI 3ama3IbIBaHui, OCHOBAaHHOM Ha

UH(GOPMAIIMOHHBIX KPUTEPHUSIX.

36. JloxxHas (Kaxcymaﬂcsl, MHI/IMEUI) perpeCCuoHHasA CBA3b MCIKAY HECTAIMOHAPHBIMU

BPEMEHHBIMU PSIAMM.
37. KonHTErpupOBaHHbBIE BPEMEHHBIE PSAJIbI, PAHI KOMHTETPALIUN.
38. Bo3MOkHbIE TPUMEHEHHS] K DKOHOMUYECKUM MOJEIISIM.
39. TectupoBaHue Ha HAJIMYUE KOMHTETPALIUH.

40. Teopema npencrasieHus [ periHmxepa.

41. Mogenp xoppexuun omudkamu (ErrorCorrectionModel — ECM), unTeprperanus

ko3 purmentor ECM.

42. JIsyxcryneHuaTas npouenypa OHriaa-I'pelinmxepa noctpoenus ECM no umerommmces

CTaTUCTUYCCKHUM AaHHBIM.

43. TectupoBaHH€e Ha HAJIMYKE KOUHTEIPALIUH MEKY HECKOJIBKUMHU BPEMEHHBIMU PsIaMHU.

44. OnpeneneHne paHra KOMHTETPALMH C MCIIONb30BAHUEM IPOLeayps! MoxaHnceHa.
45. Bp1bop Moaenu ¢ UCHOIb30BaHNEM MH()OPMAIIMOHHBIX KPUTEPHUEB.

46. PerpeccoHHBIE MOAETH [T TAHETBHBIX JAaHHBIX, COAIAHCHPOBAHHBIC TTAHEIIH.
47. Monenb ¢ GUKCHPOBAHHBIMU P PEKTaMH.

48. Mogenb co cimydaitHbIMH 3P heKTamu.

49. Bb16op MexIy MOJENbI0 ¢ (PUKCUPOBAHHBIMU 3(P(PEeKTaMu 1 MOJIENBIO CO CIIy4YaitHBIMU

s dpexTamu.
50. Monenu OuHapHOTO BBHIOOpA.
51. Hemoctatku TMHEMHON BEPOSTHOCTHOM MOJIETIH.
52. IIpoGuT-mMoiens.
53. Jlorut-moenb.
54. Mojenu MHOXECTBEHHOT'O BEIOODA.
55. Mojiens ynopsijoueHHOTO0 MHOKECTBEHHOTO BBIOOpA.
56. Mopenu ¢ eH3ypupOBaHHOMN 3aBUCUMOM MIEPEMEHHOM.

IIpuMepHbIe BAPHAHTHI IK3aMEeHALMOHHBIX OMJ1€TOB

3K3AMEHAIIMOHHBIN BUJIET Ne 1
M0 AUCHUILINHE «IKOHOMETPUKA
1. JluHelHOCTDH perpeccu Mo NepeMeHHbIM U apaMeTpaM.
2. HenpaBuibHas cneundukanus GyHKIHOHAIBHON (OpMBI perpeccum.
3. MHccnenoBanue Brioyaet 10 Manbix npennpustuii o0padaThiBaroei MPOMBIILICHHOCTH,

rjae y — noTpebaeHue MaTepHalioB, ThIC., py0. U X - 00bEM MPOU3BOJICTBA, THIC., PYO.
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Ne mpennpusitust

O0beM POU3BOICTBA, ThIC.,

[ToTpebnenune MaTepraios,

pyo., x THIC., py0.
1 21,5 116
2 20,5 125
3 26,5 128
4 28 135
5 24 144,5
6 21,5 147
7 22 151
8 25,5 182
9 27,5 170
10 29 155,5

Tpebyercs:
[TocTpouTs NMUHEITHOE ypaBHEHHUE MapHOU perpeccurt ¥y oT x . CaenaTh BBIBO.

PaccunTarh nuHeiHbIH K03 GueHT napHoi koppessinun CaenaTs BHIBO/I.
Cpenntoro ommoOKy anmpokcumanuu. Caenats BbIBOJ.
C nomousto F- kpurepust @duniepa OLIEHUTE CTATUCTUYECKYIO HAJIE)KHOCTh PE3yJIbTaTOB

PErpecCHOHHOTO MOJICIIUPOBAHHUS.
4. VImeroTcsl TaHHBIE O MPUOBUTM KOMITAHWU 3a 16 KBapTalioB. BBUIM MOJIYYEHBI CIIETYIOIINE

3HA4YCHUEC OLICHKHU CE30HHOM KOMITOHEHTEI C IIOMOIIBIO MYHBTHHHHKaTHBHOﬁ MOJICIIN.

Ne xBaprana, I
Ton
I II 111 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:

Ornpenenutb CKOPPEKTUPOBAHHBIE CE30HHBIE KOMITOHEHTHI C TIOMOIIBIO MYJIbTUTIIMKATUBHOM

MOJCIIN.

Crenath MPOrHO3 MPUOBLTH KOMITAHHHU Ha IMEPBOE BTOPOE CIIEAYOIIEro Ioja.
VYpaBuenue tpenaa 1 =10,66+1,26-¢. Cnenatb BHIBOJI.

3K3AMEHAIIMOHHBIN BUJIET Ne 2

1. Metononorus bokca-/[)xeHkunca.
2. Mojaenn MHOKECTBEHHOTO BBIOODA.

o TMCIHMIIJIMHE «3KOHOMeTpI/IKa»

3. NmeroTes criemyroniye JaHHbIe 3aBUCUMOCTH 00beMa BBIITYCKa MPOTYKIIMU (y) OT KOJIMYECTBA

pabounx (xl) Y CTOMMOCTH OCHOBHBIX (DOHJIOB (THIC. pyO.) (xz) 10 KpyTHBIX KOMITAHHH.

Y *1 X2 y’ xi % yXq yX; | XX
CymmMma 65,7 88,9 35,1 5306,9 | 8180,9 1323,7 | 6039,2 | 2297,5 | 30614
TpeOyercs:

Omnpenenuts napusie K03 duuuenTsr koppenauuu. Crenars BHIBOI.

[TocTpouth ypaBHEHHE MHOKECTBEHHOM PErpeccuy B CTaHAAPTU3UPOBAHHOM MaciluTabe U B

ectecTBeHHOH popme. Crenarb SKOHOMHUUYECKUI BBHIBO/I.
[IpoBecTH OLIEHKY KauecTBa MOJIy4€HHON MOJEIH ¢ HOMOIIBI0 MHOXKECTBEHHOI0 K03 duimenra
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KOppemsiuuu U qetepMuHanuu. CrenaTsh BbIBOJ.
4. Ilo necsatu TepputopusiM paiiona 3a 200x r. 3BecTHBI 3HaYeHUS IBYX MIPU3HAKOB. Y paBHEHUE

perpeccum: ¥ = 2,2 + 0,7x

Paiton Pacxonpr Ha MOKYTIKY CpennenaeBHas 3apaboTHas TIaTa
MIPOIOBOJILCTBEHHBIX TOBAPOB,THIC. , OJIHOTO paboOTHHKA, PYO., X
pyo., y

Biagumupckast 0071 44 87
Koctpomckas 0071. 45 88
OpJioBckast 0071 46 89
Ps3anckast 0011 47 90
CmoneHcKas 0071 48 91
TBepckas 0071 49 42
bpsiackas 061 61 101
WBaHoBcKkas 00JI. 62 102
Tynbckas 00JI. 127 103
SIpociaBckas 00JL. 128 96

OHpeI[eJ'II/ITB HaJINYUC I'CTCPOCKECAACTUIHOCTHU IIPU YPOBHE 3HAUYUMOCTU a= 0'05
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IkaJja oneHUBaHUA

Kputepuu onenuBanus Ounenka

JleMOHCTpHpYeT 3HAHHME MaTepuaia B TIOJHOM OOBeMe, 5 (OTIUYHO)
JOTHYECKH TPAaBWJIBHO W3JaracT OTBEThl HAa BOMNPOCHI; 3HAET
QITOPUTMBI Ul TPOBEPKH CTAaTHCTUYECKUX THUIOTE3, KPUTEPUHU
QJICKBATHOCTH M 3HAYMMOCTH BBIOPAHHOW MOJENM WM 3aKOHA,
000CHOBAET IPaHUIBI TOYHOCTU JJIsI TAPaMETPOB pacIpeleICHUs;
UMEET HaBHIK NPAaBWIBHOTO BHIOOpA M WCIIOJIB30BAaHUS METO/IOB
TEOPHUM BEPOATHOCTEH M MaTeMaTHYeCKOM CTAaTUCTUKU IS
pemieHus 3amgad B cdepe SKOHOMMKHM, (UHAHCOB U Ou3Heca,
MHTEPIPETALNU U aHAJIN3a TIOJTYYEHHBIX PE3yJIbTaTOB.

JleMOHCTpUpYyeT 3HAaHWE MaTepHayia B MOJTHOM OO0BbEeMe, HO 4 (xoporto)
HC3HAYUTCIIbHO HAPyIIACT MOCJICAOBATCIIbHOCTh U3JIOKCHUSA, NACT
HEYBEpPECHHBIC W HEJOCTATOYHO IIOJIHBIE OTBETHI Ha BOIPOCHI;
BJIaACCT HaBbIKaMHW aHallM3a AJAaHHBIX, HGOGXOI[I/IMLIX AJId pCIICHUSA
MIOCTABJIICHHBIX JKOHOMHYECKHX 3a/1a4; YMEET HCIIOIb30BaHUS
MCTObI TCOPUU BepOHTHOCTeﬁ M MaTeMaTU4YE€CKOU CTaTUCTUKU JJISL
pereHus 3a71a4 B chepe IKOHOMHUKH.

JIeMOHCTpUpYET HEMOJHOE 3HAaHHUE MpeaMeTa, HO Matepual | 3 (YIOBIECTBOPUTEIHHO)
u3naraeT (parMeHTapHO M HEMOCJIeN0BaTeNbHO, JIOMYyCKaeT
OIMMOKKM B MPUMEHEHUU METOJla pEeIIeHHUs, 3aJady pelaer
YaCTMYHO, HMMEET 3aTpyJHEHUs MpH BHIOOpPE AalTOPUTMOB JUIS
MPOBEPKU CTATUCTUUYECKUX THUIOTE3, KPUTEPUEB aJEKBATHOCTU U
3HAYUMOCTH BBIOPAaHHOW MOJENN WJIM 3aKOHA, METOJIOB JIMHEWHOMN
anreOpbl Ui pemieHus 3ajad B cdepe SKOHOMHKH, (UHAHCOB U
Ou3Heca; He MMEeT HaBblKa HWHTEpPIpeTalud U aHajlIu3a
MOJIYYEHHBIX PE3YJIbTATOB.

He neMoHCTpHupyeT yCBOGHHE OCHOBHOIO COJEpKaHus | 2 (HeyIOBIETBOPUTEIBHO)
npeaMera, OOHApy>KMBAaeT HE3HaHWE OoNblIed YacTH y4eOHOro
MartepHaa, JIOMyCcKaeT IrpyObie OMMOKU B ONPE/ICIICHUH TOHATHI U
IpU PEILICHUU 33J]a4; He IEMOHCTPUPYET 3HAHUE METOIOB cOOpa u
aHanu3a  WHPOpPMANMKM; HE  yMEeT  MPOBOAUTH  aHAJIH3
po(heCCHOHATBLHBIX 3a/a4.

4.3. MeToanueckne MaTepuaJibl

IIpouenypa npoBeaeHnsi NUCbLMEHHOT0 IK3aMeHa

ATTecTallUOHHBIE HWCIIBITAHUSA TPOBOJATCS MpenojaBaTesieM, BEAYLUIUM JIEKIIHOHHBIE
3aHATHA 110 TaHHOW JUCIUIUINHE.

[Ipu npoBeaeHNN MMCHbMEHHOTO HK3aMEHa B Ay JUTOPUHU MOKET OJIHOBPEMEHHO HaXOAUTHCS
JK3aMeHyeMasi TpyIIa B [TOJIHOM COCTaBe.

DK3aMeHAIMOHHBIN OMJIeT BEIOMpAET caM HK3aMEHYEMBIii B CITy4aiiHOM MOpsIKeE.

DK3aMeHyeMble MOTYT II0JIb30BaThCsl MPOTrPaMMON y4eOHOM AMCHUIUIMHBI, a TaKXkKe C
paspelieHus npenoaaBaTess KaabKyIITOPaMH.

[Ipu npoBeneHNM K3aMeHa SK3aMEHYEMbIM IpeIaraeTcs OTBETUTh Ha JIBa TEOPETHUECKUX
BOIMPOCA U BBINOJHUTS JIBA IPAKTHUECKUX 3a/IaHUSI B COOTBETCTBUU C MTPONHCHHBIMU TEMaMHU.
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Bpemsi HanucaHus 5K3aMEHAIMOHHOM paboTbl coctaBiseT 90 MuH. (10 JKEIaHUIO
HK3aMEHYEMOTO OTBET MOXET OBITh JOCPOUYHBIM).

W3noxxeHnne Marepuana BeJIETCS B JIUCTE OTBETA, KOTOPBIN 3aTeM (110 OKOHYAHUU dK3aMeHa)
C/1aeTcsl Ha MPOBEPKY SK3aMEHATOPY.

IIpoBepka pabOT BBHIMOJIHAETCS HIK3aMEHATOPOM II0C]IE€ OKOHYAHMS 3K3aMEHAa M OLIEHKH
BBICTABJISIIOTCS. B COOTBETCTBUU C KPUTEPUSMHU OLIEHUBAHUS.

B cnyyae BO3HMKHOBEHMS COMHEHUN OTHOCHUTEIBHO TJIYOMHBI 3HAHUH 3K3aMEHYEeMOIO
9K3aMEHATOp MOXKET IPUIVIACUTh €ro M 3aJaTh JOINOJHHUTEIbHBIE M YTOUHSIOIIME BOIPOCH B
npezenax yueOHOro MaTepuasa, BHIHECEHHOT'O Ha 9K3aMeEH.

OneHka pe3ylnbTaToB  IMUCHBMEHHOTO  aTTECTALIMOHHOTO  HCIBITaHUS  OOBSBIAETCS

OK3aMCHYCMbBIM B JICHb €TI0 IPOBCACHMA.

5. MeTonnyeckue ykazaHus 1Jisi 00y4alOmMXcs M0 OCBOEHUIO TUCHHMILIUHBI
MeToanyecKue yKa3aHusl 0 BHINOJTHEHHIO KOHTPOJIBHBIX padoT:

JlaHHbIM BUA pabOThI IPOBEPSIET:

1) ycBoeHHEe 00yUaroIMMHUCS [TOJyYEHHBIX B X0/1¢ 00yUeHHs YMEHUHN U HaBBIKOB;

2) cmocoOHOCTh BbHIOpaTh HMHCTPYMEHTAJbHbIE CpPEACTBA s OOpabOTKM JaHHBIX B
COOTBETCTBUM C IIOCTABJICHHOM 3a7aueii;

3) yMeHHEe TPOaHATH3UPOBATE PE3YIbTATHl PACYETOB U OOOCHOBATH TIOJTYUEHHBIC BBIBOIBI.

[Ipumepno 3a 2-3 Heaenu [0 TPOBEACHHS KOHTPOJBHOW pPabOTh 0O0ydaromeMycs
HEOOXOIMMO TMOJIy4YUTh Yy TpenojaBareis IIa0JIOH KOHTPOJBHOM paboThl MM HpPUMEPHBIN
nepeveHb NMPaKTHUECKUX 3aJaHUM, BXOASIMX B KOHTPOJIbHYIO pabOTy, U MOCIE 3TOr0 MPUCTYIHTh
K TIOJITOTOBKE.

[Ipu moAroTOBKE K KOHTPOJIBHOU paboTe Cleayer:

1) MOBTOPUTH TEOPETUUECKUN MaTepHal 110 TeMaM, BKIIFOUCHHBIM B KOHTPOJIbHYIO padoTy;

2) IpOCMOTPETh MaTEpUaIbl MPAKTHYECKUX 3aHATHH U JTOMAITHUX 33aHUH;

3) nonpoOoBaTh pEUIMTh 3a/JaHus U3 1Ia0JOHA KOHTPOJIIBHOM pabOoThl WM HPHUMEPHOIO
HepeYHs IPaKTUYECKUX 3a/1aHuil;

4) 3akpenuTh MOJYYEHHblE YMEHHMs U HaBBIKM, pellas I0XOXKUE 3aJaHusd U3
PEKOMEHOBAaHHBIX MPEroiaBaTesieM YUYeOHHUKOB U y4eOHO-METOAMYECKUX TTOCOOUIA.

Ecnmu B mporecce MOATOTOBKM K KOHTPOJBHOW paboTe BO3ZHUKIM 3aTPYAHEHUS WU
TpeOyIoTCS Kakue-THOO YTOUYHEHHS M PEKOMEHMAIUH, CIEAyeT OOpaTUThCS 3a IOMOMIBI0 K
IpernoaBaTesto.

MeToaudyecKkue YKa3aHus 10 NOAT0TOBKE K KOJIJIOKBUYMY:
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KomnokBuym — 93T0 coOecenoBaHMe TMpemnoAaBareNs M yyalllerocss [0 3apaHee
OIpeieIEHHBIM KOHTPOJIbHBIM BOIIPOCAM.

Oco0eHHOCTh KOJUIOKBUYMa B TOM, 4YTO 3TO HE NPOCTO (opMa KOHTPOJIsS, a METOJ
yriIyONeHusl, 3aKpelyieHUsl 3HaHUM ydalMxcs, Tak Kak B XoJle coOeceloBaHMs IpernojaBaTellb
MMEET BO3MOXHOCTb Pa3bsICHUTH BOIIPOCH], BOZHUKAIOIINE Y YYALIETOCs B IPOLECCE TOATOTOBKH.

OTOT BHJ [EATENFHOCTH Pa3BUBACT HABBIK OCYIIECTBISATH COOp, aHAIM3 U 0O0pabOTKY
JAHHBIX, HEOOXOAMMBIX JJI perIeHusI TPo(eCCHOHABHBIX 3a/1a4.

Ha camocTosTenpHy 0 IOATOTOBKY K KOJUIOKBUYMY OOY4YaroLeMycCsl OTBOIUTCA 2-3 HEAEIH.

IIpu MoAroTOBKE K KOJUIOKBUYMY CIIEAYET:

1) mpocMOTpeTh KOHCHEKThl JIEKIMH M MPaKTUYECKUX 3aHATMM M OTMETHTh B HHUX
MMEIOLINECS] OTBETHI HAa BONPOCH! KOJJIOKBUYMA.;

2) ecnu KOHCHEKTbl COAEpP)KaT HE BCE OTBETbl WIM YacTh BOIPOCOB BBIHECEHO
IpernoaBaTeseM Ha CaMOCTOSTEIbHOE PAaCCMOTPEHUE, HEOOXOAMMO U3yUUTh COIep)KaHue yueOHOH
JIUTEpaTyphl, PEKOMEHJOBAaHHOMN IPEII01ABATEIIEM;

3) B ciayyae BO3HMKHOBEHMS KaKUX-JIMOO 3aTpyJHEHUH MpH MOATOTOBKE CIIEIYET
00paTUTHCS 32 MOMOILBIO K IPENoaBaTelIto.

CamMonoaroToBka K NpakKTH4YeCKUM 3aHATHAM

ITpu moAroTOBKE K MPAKTUYECKOMY 3aHATHIO 00YyJaromeMycss HE0OX0IUMO:

1) 03HAaKOMUTBCS C COOTBETCTBYIOIIEH TEMOM MPOrpaMMBbl TUCHUIUIMHBI;

2) OCMBICIUTD KPYT U3Y4aE€MBbIX BOIIPOCOB U JIOTUKY UX PACCMOTPEHMS;

3) TIaTeabHO U3YUYHUTh JEKIIMOHHBIN MaTepuait;

4) N3y4uTh PEKOMEHI0BAaHHYIO JINTEPATYPY MO JAHHON TEME;

5) 03HAKOMUTBHCA € BOIPOCAMH OYEPEAHOI0 IPAKTHUECKOTO 3aHATHUS.

BaxHbIM acleKToOM CaMOCTOSATENIBHOW MOJArOTOBKHM CTYJEHTOB sBIIsieTCsl paboTra ¢
OuOIMOTEYHBIM (POHIOM.

Ota paboTta mpeanogaraeT pa3iInyHble BAPHAHTHI MOBBIICHUS TPOPECCUOHATBLHOIO YPOBHS
CTYJEHTOB B TOM YHUCIJIE:

a) MOJy4YCeHHE KHUT B HAYYHOM aOOHEMEHTE;

0) U3yueHHEe KHUT, )KyPHAJIOB, ra3eT B YUTAJIbHOM 3alle;

B) BO3MO)KHOCTb ITOMCKa HEOOXOIMMOT0 MaTepHaa ocpeCTBOM JIEKTPOHHOIO KaTaJlora;

I') TOJy4YeHHE HEOOXOIUMBIX CBEIACHHH 00 HMCTOYHMKAX HWH(POPMALUU Y COTPYAHHUKOB

OUOIMOTEKH.

6. YueOHas imTepaTypa v pecypcbl HHGOPMAUMOHHO-TEJIEKOMMYHUKANMOHHOM CeTH
"UHTepHeT", BK/IIOYAA NepeYeHb Y4eOHO-METOAUYECKOro odecnevyeHus JAJs
CaMOCTOSITeIbHOM PadoThl 00y4arOIMXCS MO0 JHUCIUAIIIHHE
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6.1. OcHoBHas UTEpaTypa.
1. Crok, /1. BBenenue B axkonomeTpuky / [I. Ctok, M. YoTcoH ; miep. ¢ anri. ; moq Hayd. pea. M.IO.
TypynueBoii. — MockBa : HMzparensckuii aom «/lemo» PAHXul'C, 2015. — 864 c.—
(Axkamemuueckuit  yueObnmk). -  ISBN  978-5-7749-0865-3. -  Pexumm  goctyma:
https://new.znanium.com/catalog/product/1043159
2. Hocko B.I1. Dxonomerpuka Kuwura 1, YU.1,2: yue6nuk. — M.: [eno, 2011. — 672 c.

3. P. deBuncon, k. I'. Mak-Kunnon, Teopuss u MeToapl 3KOHOMETpPUKH, M3marenbckuil nom
«Ilemo», 2018, 936.
4. Kantoposuu I'.I'., Jlekuuu: AHannu3 BpeMEHHBIX psAA0B, DKOHOMUYecKH xypHan BIIO, 2002,

NeNe 1-4, 2003, Nel.

6.2. lonotHUTEILHAS JIMTEPATYPA.

1. Kamepon 3.K. MukposkoHOMETpHUKa: MeTO/Ibl U X npumeHeHus: Kuura 1 YuebHoe nocobue /
Komepon 32.K., Tpusenu ILK., mep. ¢ aurn. mox nHayu. pen. Jememea b. - M..MUJ| [lemno
PAHXul'C, 2015. - 552 c.: 70x108 1/16. - (Axagemuveckuii yueonuk) (Ilepernér) ISBN 978-5-

7749-0955-1 - Pexxum pocrtyna: https://new.znanium.com/catalog/product/982080

2. Yunbsam, I'pun OxkoHoMeTtpuueckuit anamu3. Ku.l / I'pun Yunesam ; nopn penakuumeit C. C.
CunenbaukoBa, M. 10. Typynuesoii ; nepeBoa A. B. Xoasipes [u ap.]. — Mocksa : [eno, 2016. —
760 c. — ISBN 978-5-7749-1157-8 (ku.1), 978-5-7749-0959-9. — Tekcr : 2IIEKTPOHHBIN //
DIIEeKTPOHHO-OUOIMOTEeUHAS cucreMa IPR BOOKS : [caiit]. — URL.:

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

3. Yunesam, I'pun OxoHomerpuueckuil ananu3. Ku.2 / I'pun Yunesam ; nopn penakuumeit C. C.
CunenbankoBa, M. 10. Typynnesoit ; nepeBon A. B. Xoasipes [u ap.]. — Mockaa : [eno, 2016. —
752 c¢. — ISBN 978-5-7749-1158-5 (ku.2), 978-5-7749-0959-9. — TekcT : 3JIE€KTPOHHBIN //
DneKTPOHHO-O0MOIMOTeYHAs cucrema IPR BOOKS : [caiiT]. — URL:
http://www.iprbookshop.ru/95147.html

6.3. YuyeOHO-MeTOqUYECKOE OOecliedeHHe CAaMOCTOATEILHOH padoThl.

He npenxycmotpeHno.

6.4. HopmaTuBHBIC IPABOBbIE JOKYMEHTBI.

He npexgycmotpeno.

6.5. UnTepHeT-pecypchl.
1. www.cbr.ru — Llentpanbhblii 6ank Poccun

2. minfin.ru — MunucrepctBo ¢punancos Poccun
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https://new.znanium.com/catalog/product/1043159
https://new.znanium.com/catalog/product/982080
http://www.iprbookshop.ru/95146.html
http://www.iprbookshop.ru/95147.html

3. www.gks.ru — 'ockomcraT Poccun

4. www.rbc.ru — Madopmannonnoe areHTcTBO «Pocousneckoncantunry (Poccust)

5. www.worldbank.org — BcemupHblit 6aHk

6. www.imf.org — MexxayHapOJHbIM BATFOTHBIA (POHT

7. https://www.hse.ru/info — TocymapcTBeHHBII YHUBEPCHUTET — BpIcmias MIKOIa KOHOMUKHU
(Poccus)

8. www.beafnd.org - bropo skoHomMHueckoro ananuza (Poccust)

9. http://www.libertarium.ru/library - bubanoreka MmaTepraioB 10 SJKOHOMHUYECKOW TEMATHKE

10. www.ecfor.ru PAH MHCcTUTYT HAapOIHOXO0351ICTBEHHOT'O IPOTHO3UPOBAHUSI.

6.6. Unble HCTOYHMKH.
1. EmuceeBa U.U. (pen.). DkoHOMeTpuKka: y4eOHHK sl OakajgaBpuaTa M MarucTparypbl. — M.:
IOpaiit, 2015. — 449 c. — Cepus: bakanasp u Maructp. AkaieMUUECKUN KypC.
2. AucroB A.B., MakcumoB A.I'. DxoHoMeTpuKa: mmar 3a marom. — M.: I'Y BIIID, 2006. — 179 c.
3. MensuukoB P.M. Dkonomerpuka: yueobnoe nmocooue. — M.: [Ipocnekr, 2014. — 288 c.
4. ba6emko JI.O. OcHoBBI 35KOHOMeTpUYecKkoro MmoaermpoBanus. — M.: IEHAH/I, 2016. — 432 c.
5. Martromok B.M., banamosa C.A., JIa3antok 11.B. OCHOBBI 5KOHOMETPHUYECKOTO MOJIEIUPOBAHU
¢ ucnonszoBanneM EVIEWS: yue6noe nocodue — M.: PYJIH, 2011. — 206 c.
6. Kpemep H.III. Dxonomerpuka [DneKTpoHHBIN pecypc]: yaeOHUK Ui cTyneHTOB By30B/ Kpemep

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

7. Hoyreptu K. BBenenue B skoHOMeTpuKy: YueOHUK. 2-¢ u3f./ [lep. ¢ anrn. — M.: UHOPA-M,
2004. -432 c.

8. Bepouk M. (2008). [TyTeBoauTeIb 10 COBPEMEHHOM 3KOHOMeTpuKe. M., HayuHas kawura.

9. Marnyc 4. P., Katemmes I1. K., [Tepecenkuit A. A. OxonomeTrpuka. HadaneHblit kKypc: YdeOHUK.
—7-e u3n., ucnp. — M.: Jleno, 2007. — 504 c.

10. DxoHomeTpuKa : yuyeOHUK st OakanaBpuara u maructpatypsl / . W. Enuceesa [u ap.] ; moxn
penakuueit M. Y. EnuceeBoii. — Mocksa : UznatensctBo FOpaiit, 2019. — 449 ¢. — (bakanasp u
Maructp. Axamemuueckuii kypc). — ISBN 978-5-534-00313-0. — Texkcr : anexkrponssiid // DbC
FOpaiir [caiiT]. — URL: https://biblio-online.ru/bcode/431129
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http://www.iprbookshop.ru/8594
https://biblio-online.ru/bcode/431129

7. MaTepunaibHO-TeXHH4YecKasi 0a3a, HTHPOPMALMOHHbIE TEXHOJIOTMH, IPOrPpaMMHOe
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. www.biblio-online.ru —3nekrponHo-6nbaMOTeYHas cuctema [DbC] FOpaiir.

. http://www.iprbookshop.ru — DnekrponHo-6ubnMoTeuHas cucrtema [IbC] «Iprbooks»

. https://e.lanbook.com - DnekTponH0-O0nOMOTeHAas cuctema [DBC] «Jlauby.

. https://new.znanium.com DnexkTpoHHO-O0MOIMOTeUHas cucteMa [DBC] «Znanium.comy.

1
2
3
4. http://elibrary.ru/ - Hayunas snektponnas oubnuorekaElibrary.ru.
5
6

. https://dlib.eastview.com — Madopmannonnsiii cepsuc «EastView».

7. https://www.jstor.org - Jstor. IloiHbIE TEKCTBI HAYYHBIX KyPHAJIOB U KHUT 3apyOEKHBIX

HN34aTCJIbCTB.

8. https://elibrary.worldbank.org - Dnexrponnas 6udimnoreka Becemuprnoro banka.

9. https://link.springer.com - [1oJHOTEKCTOBBIE MOJIUTEMATHUYECKHE Oa3bl aKageMHUUYECKUX

KYPHAJIOB M KHUT M3/1aTeIbCTBA Springer.

10. https://ebookcentral.proquest.com - Ebook Central. [TosiHble TeKCTBI KHUT 3apyOeKHbBIX

HAay4YHBIX U31aTCIIbCTB.

11. https://www.oxfordhandbooks.com - JlocTyn K HOJHBIM TEKCTaM CIPaBOYHUKOB

Handbooks u3marenscrBa Oxford mo mpeameTHbIM 00JacTsM: KOHOMHKA W (PMHAHCHI, TPaBoO,
Ou3HEC U yIpaBJeHUE.

12.  https://journals.sagepub.com - TIlomHOoTekcTOBass ©a3a HAy4YHBIX  KYpPHAJOB

aKaJeMHYEeCKOro U3/1aTesIbCcTBa Sage.

13. CnpaBouHo-1ipaBoBas cucteMa «KoHCyabTaHT».

14. DnexTpoHHBIN NeproANYEcKUi cripaBoYHUK «['apanT».

IIporpaMmMHBbIe, TeXHHMYeCKHEe H JJEKTPOHHbIE CpeACTBa O0y4YeHMs M KOHTPOJS
3HAHHUIA.

AyauTOpuH OCHALIEHbI KOMIIBIOTEPOM C BBIXOJIOM B MUHTEPHET.

[Iporpammusrii mpoaykT Microsoft Office.

[Iporpammuoe obecnieuenue Eviews 7.0.
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