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1. Hepeqenb NJIAHUPYEMBIX Pe3yJabTaTOB Oﬁy‘-leHI/lﬂ o AMCHUIIJIMHE, COOTHECCHHBIX C
IJIAHUPYEMBIMHU peE3yJibTaTaMH OCBOCHUS IMIPOrpaMmMbl

1.1. Jucmmmmmaa b1.0.09 «DOkxoHomeTpukay oOecredynBaeT OBJAJACHUE CIEAYIOMUMU

KOMIIETEHITUSIMU
Kon
Kon HaumenoBanue HauMmeHnoBanue KoMIoHeHTa
KOMIIOHEHTA
KOMIIETEHITNH KOMIIETEHITHH KOMIIETEHITUHN
KOMIIETEHIINH
IIpumensiet HHCTPYMEHTEI
Crocoben MIPUMEHSTh P py
SKOHOMETPUKH B IENsIX cOopa,
SKOHOMETPHUECKHUE
OIIK OC-4 OIIK OC-4.1.1 | o6pabotku u aHaJIn3a
METOJIbl Il pEIICHUS -1
CTATUCTUUYECKUX TaHHBIX
MPUKJIAHBIX 3a/1a4

1.2. B pe3ynbTate 0CBOCHHS JUCHUIUIMHBI y CTYJCHTOB JOJKHBI OBITH CPOPMHUPOBAHBI:

Kox xommonenra PesynbraTel 00y4eHus
KOMIIETEHIINU (meckpunTopsl)

HA YPOBHe 3HAHHUIl: OCHOBHBIE IOHATHS U OINPENEICHHUS] SKOHOMETPHKH,
crnenn(uKy SKOHOMETPUIECKOTO aHAIN3a;

OIIK OC-4.1.1 HA YPOBHe YMEHMM: NPHUMEHATh CTAHJIAPTHBIE METOJAbl IOCTPOCHUS U
OILICHUBAHUS SKOHOMETPHUUECKHUX MOJIENIeiH;

Ha YPOBHE€ HABBIKOB: [TOCTPOCHUEC U aHAJIU3 SKOHOMETPHUICCKUX MOJEIICH.

2. O0beM U MecTO QMCHUIUIMHBI B cTpykType OI1 BO

O0BbeM THCHHUIIINHBI

Hucuunmaa b1.0.09 «OkoHomerpuka» coctasisier 10 3ayeTHbIX eauHuL, T.€. 360
aKaJeMHUYecKUX 4acoB (270 acTpOHOMUYECKUX YACOB)

Ha koHTakTHyro paboTy c mpemnojaBareneM BbiaeneHo 132 akagemudeckux dvaca (99
aCTPOHOMHUYECKHX YacoB), U3 HUX 64 akajeMuueckux yaca (48 acTpOHOMMUYECKHX YacOB) JIEKIUH U
64 axagemMHueckux 4aca (48 acTpOHOMMUYECKHX YacOB) NMPAKTUUYECKUX 3aHATUH, 4 aKkaJeMHUECKUX
yaca (3 acTpOHOMHUYECKHX Yaca) BBIJEIEHO Ha KOHCYJIbTALMIO MO0 MPOMEXKYTOUYHON aTTeCTalllK; Ha
CaMOCTOSITENIbHYI0O  paboTy oOyuaromuxcsi BeigeneHo 156  akagemudeckux dacoB (117
ACTPOHOMHUYECKHUX YacoB) AJis1 OUHOU (/0.

Ha koHTakTHyI0 paboTy C mpemogaBaresneM BbIAeNeHO 68 akamemuueckux dvacoB (51
aCTPOHOMHUYECKHUH Yac), 3 HUX 32 akaJeMUyecKux vaca (24 acTpOHOMHUYECKUX 4aca) JeKUui u 32
aKaJeMUYecKnX vaca (24 aCTpOHOMHYECKHUX 4aca) MPAaKTUYECKUX 3aHATHH, 4 aKaJeMUYECKUX daca

(3 ACTPOHOMUYICCKUX qaca) BBIJICJICHO Ha KOHCYJIbTAUIO IIO HpOMe)KYTOHHOﬁ arTTeCranguu, Ha



CaMOCTOSITeNIbHYI0  paboTy oOywaromuxcs BbyieiaeHo 220  akagemuyeckux 4vacoB (165

ACTPOHOMHYECKUX YacOB) Ui OYHO-3209HOH (/0.

Mecto nucuuniunsl B ctpykrype OII BO

Hucuummaa b1.0.09 «OkoHOMeTpuKka» u3y4aeTca Ha 3 Kypce, B 5 u 6 cemecTpax s

CTY/IEHTOB O4HOM (/0; Ha 3 U 4 Kypce, B 6 U 7 ceMecTpax i CTYJACHTOB OYHO-3a049HOM (/0.

Hucturnuna b1.0.09 «9xoHoMeTpukay peanusyercs nocie uzydeHus: aucuumiva b1.0.04

«Teopus BepostHocTel»; B1.0.05 «MaTemaTnyeckas CTaTUCTHKAY.

I/IayquI/Ie JUCHUIIIIMHBI 3aKAaHYHUBACTCA 9K3AMCHOM B KaXXKIOM U3 CCMCCTPOB.

3. Conep:kaHue M CTPYKTYpa JMCHHIIIHHBI

3.1. CTpyKTypa AUCHUNIHHBI

Ounasa ¢hopma ooyuenusn

O0beM JUCIHUILIHHDBI, aK. Yac.

KonTakTHasi padora dopma
00yyarmmxcs ¢ TeKyIllero
Ne /i HaunmenoBaHue TeM npenogasaresemM CP KOHTPOJIsA
(pa3nenoB) Bcero 10 BUaM y4eOHbIX o ycneBaeMocTu®*,
3aHATHH NMPOMEKYTOUYHOM
J/o | JIpP/ | 113/ KCP arrecrauuu™**
A0T | A0T | 10T
DKOHOMETpUKA U €€
CBSI3b C DKOHOMHMYECKOH
Tema 1. Teopueid. Mertononorus 3 ) ) 4 Kon
SKOHOMETPUYECKOTO
HCCIEA0BaHUS. Turmbr
SKOHOMHUYECKUX HAaHHBIX
Monenb napHOH
JINHEHOW  pErpecCHH.
Tema 2. | Meton HauMEHBIIINX 20 4 4 12 K,Kon
KBaJpaToB. Teopema
I'aycca-MapkoBa
[IpoBepka rumore3 B
MOJEIHN MapHOM
JIMHEHHOM  pPErpeccHH.
Beibop  “nHawmmyuniei”
K,Kon
Tema 3. | mogenu. Hapymenue 26 6 6 14

MPENOCHIIOK TEOPEMBbI
l'aycca-Mapkosa.
Perpeccus 6e3
CcBOOOIHOTrO WieHa




Ne i/

HanMmenoBaHmne Tem
(pa3nenoB)

O0beM TMCHUILIMHBI, aK. Yac.

Bcero

KonTakTHasi padora
o0yvyarumuxcs ¢
npenoaaBartejieM

Mo BUAaM y4eOHBIX
3aHATHH

J/ | JIp/
JIOT

113/

NOT KCP

JIOT

Cp

dopma
TeKyllero
KOHTPOJIsI
ycmeBaeMocTu™*,
MPOMEKYTOYHOM
aTrecTamuu™**

Tema 4.

Monenb
MHOECTBEHHOM
JIMHEWHON  perpeccuu.
MHK. Teopema I'aycca-
Mapxkoga. [IpoBepka
BBITIOJTHEHUS
CTaHJIapPTHBIX
MIPEIIONI0KESHUI 00
omuoOKax B JIMHEHHOMU
MOJIeTT! HAOJIIOCHHIA

20

12

K,Kon

Tema 5.

[IpoBepka runores wu
CTaTUCTUYECKUE BBIBOJIBI
B MOJENN
MHOECTBEHHOHN
JIMHEWHOHN perpeccuu

14

10

K,Kon

Tema 6.

Henunelinnie
pErpeCCUOHHBIE MOJIETU

20

12

K, Kon

Tema 7.

Onenka pe3yJIbTaToB
HCCIIeIOBAHNM,
OCHOBAHHBIX Ha
MHO’KECTBEHHOU
perpeccuu

20

12

K,Kon

Tema 8.

CranuoHapHble
BpPEMEHHbIE
Monenn ARMA

PAIBI,

34

10 10

14

K,Kon

Tema 9.

Hecranuonapheie
BpEMEHHBIE
Wnentnduxanus
CTallMOHAPHBIX u
HECTAIlMOHAPHBIX PSIIOB
B paMKax  Mojeleu
ARIMA

PSIBL.

30

14

K, Kon

Tema
10.

Perpeccuonnslii  aHanus
TUISL CTallMOHAPHBIX
BPEMEHHBIX PSIOB.
JIMHaMHUYECKHE MOJIENH

26

14

K,Kon

Tema
11.

Perpeccuonnslii  aHanu3
HECTallMOHAPHBIX
BPEMEHHBIX PAIOB.
Kounrerpamnus u monenu
KOPPEKIMU OMIHOKaMuU

26

14

K,Kon

Tema
12.

Monenu HaHeIbHBIX
TAaHHBIX

20

12

Kon




O0beM TMCHUILIMHBI, aK. Yac.

KonTakTHasi padora dopma
o0yyarommxcst ¢ TeKyl1ero
HaumeHnoBaHue Tem npenoaaBartejieM KOHTPOJIsI
Ne ni/m Cp
(pa3nenoB) Bcero 10 BUIaM Yy4eOHbIX o ycneBaeMocTu®*,
3aHATHH NMPOMEKYTOUHOI
J/ | JIP/ | 113/ KCP arrecraumu™**
A0T | 10T | JOT
Tema Monem . ¢ K,Kon
3. OTpaHIIeHHON § 20 4 4 12
3aBHCHMOM NIEpEMEHHOM
Koncynbranuu Ha 4
IPOMEKYTOUHYIO aTTECTAIIUIO
[IpomexxyTouHas aTTecTalusl 72 k3 (2)
Bcero: 360 64 64 156
Ouno-3aounasn popma oodyuenusn
O0beM IMCHHUILITHHBI, aK. Yac.
KonrakTHas padora dopma
o0yuarommxcst ¢ TeKyl1ero
HanmenoBanue Tem npemnoaaBareyemM KOHTPOJIsI
Ne i/ Cp
(pa3neJsioB) Bcero 10 BUIaM Y4eOHbIX o ycneBaeMocTu**,
3aHATHH NMPOMEKYTOYHOMI
J/ | JIp/ | 113/ KCP arrecrauuu™**
A0T | A0T | JOT
DKOHOMETpUKa U €€
CBSI3b C DKOHOMHYECKOM
Tema 1. Teopuerd. Meronomorus 18 ’ i 16 Kon
SKOHOMETPHUYECKOTO
HCCIIeTOBAHMUS. Tumsl
SKOHOMUYECKUX JAHHBIX
Monenb napHOH
JIMHENHON perpeccuu.
Tema 2. | Metoxn HauMEHBIIINX 24 2 4 18 K,Kon
KBaJpaToB. Teopema
I'aycca-MapkoBa
[Ipoepka rumores B
MOJEIH MapHOH
JINHEHOM perpeccuu.
Br160 “Hanmydiein”
Tema 3. MOI[leI/I. Hapzl]meHHe 26 4 4 18 K.Kon
MPEANOCHUIOK  TEOPEMBI
I'aycca-Mapkoga.
Perpeccus 6e3
CcBOOOIHOTrO YiIeHa




Ne i/

HauMenoBaHmne Tem
(pa3nesioB)

O0beM TUCHMILIMHBI, aK. Yac.

Bcero

KonTakTHasi padora
o0yvyarumuxcs ¢
npenoaaBartejieM

Mo BUAaM y4eOHBIX
3aHATHH

J/ | JIP/ | 13/

1ot | not | gor | XCF

Cp

dopma
TeKyllero
KOHTPOJIsI
ycmeBaeMocTu™*,
MPOMEKYTOYHOM
aTrecTamuu™**

Tema 4.

Monaens MHOXXECTBEHHOU
JINHEHOMN perpeccuu.
MHK. Teopema I'aycca-
Mapkosa. IIposepka
BBIIIOJTHEHMUS
CTaHAAPTHBIX
MIPEATIONOKEHHUM 00
omuOKax B JIMHEHHOH
MOJIeI HaOIr0IeHUI

26

18

K,Kon

Tema 5.

[IpoBepka rumores wu
CTaTUCTHYECKHUE BBIBOJIbI
B MOJIENHU
MHOKE€CTBEHHOU
JINHEVHOUN perpeccuu

26

18

K, Kon

Tema 6.

Henunelinnie
pErpECCUOHHBIE MOJETU

24

18

K,Kon

Tema 7.

Onenka pe3yJIbTaTOB
HCCIICIOBAHUM,
OCHOBaHHBIX Ha
MHO>KECTBECHHOI
perpeccuu

22

18

K, Kon

Tema 8.

CrarnmonapHsie
Bp CMCHHBIC pHIH:I,
Mopnenu ARMA

18

16

K, Kon

Tema 9.

Hecranmonapusie
BpEMCHHBIE PATIBL
WNnentuduxanms
CTaIlHOHAPHBIX u
HECTAIlMOHAPHBIX  PSIOB
B paMKax MoJeenl
ARIMA

18

16

K, Kon

Tema
10.

Perpeccronnslii  aHanus
JUIS CTallMOHAPHBIX
BPEMEHHBIX PAIOB.
JlnHamuyeckue Moaenun

20

16

K, Kon

Tema
11.

Perpeccuonssiii  aHaus3
HECTallMOHAPHBIX
BPEMEHHBIX PAIOB.
Kounrerpanus n monenu
KOPPEKIMH OIINOKaMHU

20

16

K, Kon

Tema
12.

Monenu HaHEeIbHBIX
TAHHBIX

20

16

Kon

Tema
13.

Mogenu ¢ orpaHM4eHHON
3aBUCUMOM NIEPEMEHHOU

20

16

K,Kon




O0beM TUCHMILIMHBI, aK. Yac.
KonTakTHasi padora dopma

o0yvyarumuxcs ¢ TeKyllero

Ne i/ HaunmeHoBaHue TeM npemnojaaBarejieM Cp KOHTPOJIsI
(pa3nesioB) Bceero 10 BUIaM Yy4eOHbIX o ycneBaeMocTu®*,
3aHATHI MPOMEKYTOYHOM

J/ | JP/ | T3/ KCP arrecrTanuu™**
J0T | A0T | 10T

Koncynbranuu Ha

IPOMEXYTOUHYIO aTTECTALIMIO 4
[IpomexyTOUHas aTTecTalus 72 k3 (2)
Bcero: 360 32 32 220

Vcnonb3yemble COKpaILeHHsL:

JI — 3aHATHS JEKIMOHHOTO TUNa (JIEKUMH U MHbIe y4yeOHbIE 3aHSATHS, NPelyCMaTpUBaIOLIIE
NPEUMYIIECTBEHHYIO Iepefady y4eOHOW HMH(POpPMALMU  MEJarori4ecKuMu  pabOTHUKAMHU
OpraHu3anuy U (WiM) JHUIAMU, TPUBJIEKaEMbIMH OpraHM3alleil K peaqu3aluuu o0pa3oBaTeIbHbIX
IPOrpaMM Ha MHBIX YCIOBUSX, 00YUarOIUMCS).

JIP — nabopaTtopHbie paboThI (BUJ 3aHATUH CEMUHAPCKOTO TUIIA).

[13 — npaktuueckue 3aHATHS (BHIABI 3aHATHH CEMHUHAPCKOTO THIA, 32 HCKIIOUYCHHEM
1abopaTOPHBIX padoT).

KCP - unguBuayanpHass paboTa oOydaromuxcs € MEJaroruyecKuMu pabOTHUKaMU
opranu3anu M (WIin) JULAMH, OPUBJIEKAaeMbIMU OpTraHU3alleld K peaqu3aluu o0pa30BaTeNbHBIX
IpOTPaMM Ha MHBIX YCIOBUSX (B TOM YHCIIE MHIUBHyaJIbHbIC- KOHCYJIbTAIIH)

JOT - 3aHsATHA, TPOBOIUMBIE C TPUMEHEHHEM JUCTAHIMOHHBIX 00pa30BaTEIbHBIX
TEXHOJIOTUHM, B TOM 4YHCJIE C NPUMEHEHHUEM - BUPTYaJIbHBIX AHAJIOIOB HPOQECCHOHATBHON
JIESATEIIBHOCTH.

CPO — camocrosTenbHas paboTa, ocymiecTBisieMas O0€3 ydacTHs MeIarormyecKux
paOOTHUKOB OpraHuM3alud © (WiIW) JIUI, TPHUBJICKAEMBbIX OpraHU3alued K peaau3aluu
00pa30BaTeNbHBIX IPOIPaMM Ha UHBIX YCIIOBHUSX.

Ilpumeuanue:

** — ghopmel mexyweco KoHmpons ycnesaemocmu: KoHmpoavHas paboma (K), xoanoxeuym
(Kon).

*EX _ dhopmbl npomedicymounoli ammecmayuu. dk3ameH (IK3).



3.2. Conep:xaHue TUCHHUILIMHBI

Tema 1. JDxoHOMeTpHKa U ee CBfA3b € JKOHOMHUYECKOH Teopueil. Metonosorus
IKOHOMETPUYECKOI0 Hcc/ie0BaHUA. THIIBI IKOHOMHYECKUX JAHHBIX.

DKOHOMETpPUKA U €€ CBs3b C SKOHOMHUYECKOM Teopuel. Ha kakue BONMpOCHI MO3BOJSIOT
OTBETHTh YKOHOMETPUYECKHE METOJIbl. Moienu CBSI3M U MOJIENI HAOJIOJICHUI; SKOHOMETpUIecKas
MOJI€Nb, TOA00paHHast MOJieb. THUIIBI JaHHBIX U Mojeell. ICTOUHMKH CTaTUCTUYECKUX JTAaHHBIX.

Tema 2. Mogegr napHoil JuHelHOW perpeccud. Meroa HaMMeHbIIMX KBaJApaToB.
Teopema I'aycca-Mapkoga.

Teoperuueckass u BbIOOpOYHas perpeccus. MHTepnperanus CIydyailHOro 4ieHa.
JIuHeHOCTh perpeccuu 1Mo NepeMeHHbIM U napameTpaM. Metoa HaumeHbMx kBagpatoB (MHK).
Cpoiictea MHK onenok mapamerpoB Mmoaenu. ['eomerpus MHK. Ilpennonoxkenuss merona
HAaUMEHBIIINUX KBaapaToB U Teopema ["aycca-MapkoBa. Beibopounoe pacnpenenenne MHK onenku.

Tema 3. IlpoBepka rumores B MoOJeJHM NapHO JHHeilHOW perpeccun. Bpidop
“mamnyqmein” moneaun. Hapymenune npeanocsliiok teopembl I'aycca-Mapkosa. Perpeccus 6e3
CBOOOHOI0 YJICHA.

[IpoBepka CTaTUCTUYECKUX THUMOTE3 O KOd(p(UIMEHTaX perpeccud W JIOBEpHUTEIbHbIC
UHTEpBaJbl. J[ByCTOpOHHME M OJHOCTOPOHHHUE TUNOTE3bl. Perpeccust ¢ OMHapHOI 00BsACHSIOIIEH
nepemMeHHO. Kputepun kauecTBa NpHOMMKEHHS TAHHBIX MOJIENBI0O U WX HCHOJIB30BAHUE IS
BBIOOpa Mojenu. Hapymienus npeanonoxeHuit TeopeMsl ['aycca-MapkoBa (TeTepocKeJaCTUIHOCTb,
aBTOKOPPETUPOBAHHOCTb) M MX TMOCHEACTBUA. Meroabpl «OOpbOBI» €  HApYLICHUSIMH
MPEAIONOKEHUN  TeopeMbl ['aycca-MapkoBa. Mcnonp30BaHHE  OLEHEHHOW  MOJENM  JUIS
IIPOrHO3UPOBAHMSL.

Tema 4. Monpeab MHo:KecTBeHHOH JuHeiiHoM perpeccun. MHK. Teopema I'aycca-
Mapkosa. [IpoBepka BbINOJHEHUS CTAHAAPTHBIX MPEANOJI0KeHUH 00 OIMUOKAX B JJUHEHHOMI
MoO/1eJIM HA0JII0ieHHIA.

CmelieHue u3-3a TPOIMYIICHHOW mepeMeHHOW. Mojienb MHOXECTBEHHON JIMHEHHON
perpeccun. OlieHKa HaMMEHBIIMX KBajapaToB. I[IpenmnonokeHns MeTosa HaUMEHBIIHUX KBaJIpaToOB
JUIT MOJIENM MHO>XECTBEHHOM JIMHEWHOW perpeccun u Teopema [aycca-MapkoBa Ilposepka
BbInonHeHus: npennonoxkennii MHK. Hapymenus npennonoskenuit teopeMsl I'aycca-Mapkosa
(reTepocKkeqacCTUYHOCTh, MYJBTHKOJIJIMHEAPHOCTh, aBTOKOPPEIUPOBAHHOCTD), MX IMOCIEICTBUS U
MeTOJIbl «00phOBI» ¢ HUMHU. KpuTepuu kauecTBa MpHUOIMKEHUS TaHHBIX MOJIEIbI0 MHOKECTBEHHOM
JTUHEHHON perpeccuu U UX UCIOIb30BaHUE /TSl BEIOOpA MOJICIH.

Tema S. IlpoBepka rumore3 M CTaTUCTHYECKHE BBIBOJAbI B MOJEJIH MHOKeCTBEHHOMU

JINHEHOM perpeccuu.
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[TpoBepka rumore3 W JOBEpUTENbHBIC MHTEPBAJBI A OAHOTrO Koddduimenta. [Iposepka
COBMECTHBIX THUNOTe3. TecTUpoBaHHE OrpaHMUYEHHs, BKIFOYAIOLIETO HECKOJBKO KOA((HUIIMEHTOB
Mozenu. TectupoBaHue crierupUKaIid MOICTH MHOKECTBEHHOW JIMNHEWHON PErpeccu.

Tema 6. HeiuHelinble perpecCHOHHbIE MOJIEJIH.

OOmast  crparerust MoJeNUpoOBaHUS  (YHKIMM  HENMHEHHOM  perpeccuu.  Buuel
HenuHeHocTu. [lapHas HenuHelHas perpeccusi. BzaumopelcTBue MEXAY HE3aBUCHUMBIMU
IIEPEMEHHBIMH.

Tema 7. OuneHka pe3yJbTaTOB MCCJIAEI0BAHMNA, OCHOBAHHBIX HA MHOKECTBEHHOM
perpeccus.

BHyTpeHHss 1 BHENIHsSI 000CHOBAaHHOCTH HMccieoBaHus. CMeleHne u3-3a MpOIyIeHHBIX
MIEPEMEHHBIX, CMEIIIEHUE U3-3a OINOOK M3MEpPEeHUsl OOBACHSIOUMX MMEPEMEHHBIX, OTCYTCTBYIOIINE
JTaHHbIE, CMEIIEeHUe n3-3a 0TOopa HabOIroAeHul, HenpaBuibHas crennpukanus QyHKIMOHATBHON
dopmbl perpeccun. B3anMuoe BiaMsHUE mnepeMeHHBbIX. CHCTEMbl OJHOBPEMEHHBIX YPaBHEHHI.
CtpykTypHas U TpuBeAeHHas (GOpMBI. DK30TCHHbBIE, DJHJOTCHHbIC, TpeAONpeIeICHHbIC
nepeMeHHble. neHTupuImupyeMocTb OTAENbHBIX YpaBHEHUI CTPYKTypHOH (GopMbl. OneHUBaHUE
CHUCTEMBl OJHOBPEMEHHBIX ypaBHEHHMH. BHyTpeHHAs U BHEIIHAS OOOCHOBAHHOCTh IIPH
IIPOTHO3UPOBAHUU 110 MOJeNH perpeccur. IIoHaTre 0 MeToIe HHCTPYMEHTAJIBHBIX IIEPEMEHHBIX.

Tema 8. Ctanimonapubie BpeMeHHble psaabl, Mogean ARMA.

Bpewmennoii psaa. Croxactudeckuil ciayyaitHsiii npouecc. CTallMoHapHbIE BpEMEHHBIE PSIbL.
ABTokoppensunonHas ¢pyHkuus. bensiii nrym. [IpoBepka Ha rayccoBCKHi Oelblii Iym.

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

WnentuduuupyemMocts, yciaoBue oOparumoctd. JluHeiHble mnpomeccel. PasmoxxeHne
Bonpna. [Ipumeps! cTalmoHapHBIX BPEMEHHBIX PSIIOB B 3KOHOMHUKE.

ITponiecc AR(p), ycnoBue crannoHapHocTH. [IpenctaBienue B Buie CKOIb3SIIET0 CPETHETO
0ECKOHEYHOT0 OPSI/IKA.

MA(q) — ycioBue oOpaTUMOCTH — TMpEACTaBICHHUE B BHJIE MPOIECCa aBTOPETPECCHU
6eckoneyHoro nopsiika. Heodbpatumsiit mporecc MA(1). IIpouecc aBroperpeccuu, HaunHAKOLIIUICS
B ONpE/EICHHBI MOMEHT BPEMEHH, BBIXOJ Ha CTaOWIbHBIN pexxum. Koppenorpamma mporecca
AR(p). YpaBuenus FOmna-Yokepa. Monenu ARMA, ycnoBue cTraiiioHapHOCTH, IpobieMa oOmx
MHOXxuTeNe. Moaenu ARMA, yuuThIBaroIue C€30HHOCTb.

Unentuduxanus craupoHapHoit mozenn ARMA 1o aBTOKOppESIMOHOM UM YacTHOM
aBTOKOPPENSALMOHHON  ¢yHKuusaM. Tabmuisl  moBeaeHHs — KoppesnorpamMM.  BeiOopouHas
KoppenorpaMMa. DproaudHocTb. Kpurepuu ans MpoBEpKH PAaBEHCTBA HYJIIO aBTOKOPPEIALMN U
JacTHBIX aBTokoppensuuil. IIpenacraBnenune u npumenenue Q-tectoB bokca-Ilupca u Jlbronra-

Bbokca i rpynnbsl BEIOOPOYHBIX aBTOKOPPEIIALINMI.
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Merononoruss  bokca-JlxenkuHca. OueHuBaHue — cTalMoHapHod  Mmoaenu  AR(p).
OuenuBanue cranuoHapHo wmoxaenu MA(q). OuenuBanue crauumoHapHoit ARMA(p,q).
Jmarnoctuka onieHeHHOM Mozenu. Beioop Mozenu, ocHOBaHHBINA Ha HH(OPMALMOHHBIX KPUTEPHSIX.
[TporuosupoBaHue Ha OCHOBE MOAOOPAaHHON MOJAEIH.

Tema 9. HecranmoHapHble BpeMmeHHble psiAbl. WUaeHTHduKanus CTAHOHAPHBIX H
HeCTALMOHAPHBIX PAA0B B pamkax Moaesaeid ARIMA.

Hecrannonapusie psasl. [Iponecc, crannoHapHbBI OTHOCHTEIBHO JE€TEPMUHUPOBAHHOTO
Tpenna. Croxactuueckuid TpeHa. TS u DS psaasl. Monenu ARIMA.

Kpurepun [uxu-®Oymnepa. Passutne u wonoctpanus Tecta Juku-@ymiepa u
pacmpeHHoro tecra [uku-@yiuiepa Ha HAIMYKME E€IUHUYHOTO KOpHS. UyBCTBUTENBHOCTH K
HaJIUYMIO JETEPMHHUPOBAHHBIX perpeccopoB. F-crarmctuku. KBanpatwunslid Tpena. KpaTtHbie
KOpHHU. MHOroBapruaHTHas porenypa.

Hpyrue kputepun. [lonsrue o tecre unnunca-Ileppona. [Housarue o Tecre Kwiatkowski,
Phillips, SchmidtandShin (KPSS, 1992) na cranmonapHOCTb.

[Tonsitue o recre DF-GLS, paspadotannoro B Elliott, Rothenberg, andStock (1996).

HccnenoBanue mnpoOiieM, BO3HHMKAIOIIUMX IPU TECTUPOBAHMM HAa €IMHUYHBIA KOPEHb
(xputuka Ileppona (Perron, 1989) tecTtoB Ha eaMHWYHBI KOopeHb). MccienoBaHue HEKOTOPBIX
TECTOB Ha €IMHUYHBIM KOPEHb IPU HAJIUYHUU CTPYKTypHOro casura. llonstue o recrax Ileppona u
3UBOTa-DHAPIOCA HA €IMHUYHBIN KOPEHb ITPU HAJTMYHUH CTPYKTYPHBIX CABUTOB B TaHHBIX. [loHATHE
O CE30HHBIX €IMHUYHBIX KOPHSX.

Tema 10. PerpeccMoHHBIi aHagM3 I CTALMOHAPHBIX BPEMEHHBIX PAIOB.
JAnHamMuyeckue MoJeJIu.

Junamuueckne Mozenu. Mojienb BEKTOPHOW aBToperpeccuu (vectorautoregressivemodel,
VAR). VYcnoBue crabunpHOcTH VAR, Haxoxaenwe crtabuimbHOro coctostHus. OTkpbeitas VAR.
HaxoxxneHue ctaObuiabHOM CBSA3M Mexy paaamu, coctaBisromiumMu VAR. [lonbop u oneHuBaHue
VAR, numarHoctuueckue mpoueaypbl. Vcrmonb3oBaHHE MHOTOMEPHBIX — HWH(POPMAIMOHHBIX
KkputepueB: Akauke, XenHHaHa-Kyunna) u IlIBapna-baiteca. Bpibop cnemudukanum moaenu,
ONTUMAaJIbHON ITyOMHBI 3aMa3/ibIBAHUN, OCHOBAaHHON Ha MH(OPMAIIMOHHBIX KPUTEPHSIX.

Tema 11. PerpeccMOHHBIi aHAJIM3 HECTAIIMOHAPHBIX BPEMEHHBIX  PS/IOB.
KonHTterpanusi 1 Mmoej i KoppeKIMu OIIHOKAMM.

Jloxknas (kaxymiasics, MHHMAasi) pErpecCHOHHas CBsSI3b MEXAY HECTalMOHAPHBIMU
BpEMEHHBIMU psiiaMHu. KOMHTErpupoBaHHbBIE BPEMEHHBIE PsAJIbl, paHT KOMHTErpauuu. Bo3MoxHbIe
IIPUMEHEHNsI K SKOHOMMYECKHM MOJENAM. TecTUpOBaHME Ha Hajauuue KOMHTerpauuu. Teopema

npencraBieHus [ 'peitHmkepa, mMoaens koppekmuu ommbkamu (ErrorCorrectionModel — ECM),
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uHTepnpetanus kodpdunumenro ECM. [IByxcrymeHuaras mnpouenypa OuHria-I'peitHmxepa
noctpoenuss ECM no uMermmumcsi CTaTUCTUYECKUM JaHHBIM.

TectupoBaHue Ha HaJdMuuMe KOMHTETpallMM MEKIY HECKOJIbKUMH BPEMEHHBIMHU psAJlaMU U
OTIpeJIeNIcHHE PAaHTa KOMHTErPAIMH C HCIIOIb30BAHUEM TPOIeayphl MoxaHcena. BriGop Momenu ¢
UCIIOJIb30BaHUEM HH(OPMAIIMOHHBIX KPUTEPHEB.

Tema 12. Mopenn naHeJbHBIX JAHHBIX.

Perpeccuonnbple Mozeny Ui MaHENbHBIX JTAHHBIX, cOalaHCHUpOBaHHBIE MaHenu. Mojenb ¢
¢dbukcupoBanHbIME dddexktamMu. Monenb co cnydailHeiMu 3ddextamu. BoiOop MeXIy MOAENbIO C
(buKCUpOBaHHBIMU YPPEKTAMU U MOJAETIBIO CO CIyYalHBIMU Y PEKTaMH.

Tema 13. Moaesn ¢ orpaHM4eHHOH 3aBMCHMOM IepeMeHHOIA.

Mopenu OunapHoro BBIOOpa. HemocTraTku NHHEHHOW BEPOSITHOCTHOW MOJENH, TPOOHUT-
MOJieTb, JIOTUT-MOJAENb. Moaenu MHOXECTBEHHOTO  BhIOOpA.

Mogenb YHOpsAAOUCHHOTO

MHOXXCCTBCHHOTI'O BBI60pa. Mopenu ¢ H€H3ypI/IpOBaHHOﬁ 3aBHCUMOI HepeMeHHOﬁ.

4. MaTepuabl TEKYIIEro KOHTPOJISI yCIIEBAEMOCTH 00y4al0IUXCsl

4.1. B xome peammzanun guctmiuinHel  b1.0.09  «DxoHOMETpuKay HCHOJIB3YIOTCS

CIeaAyromue MeToAbI TEKYIICI0O KOHTPOJIA YCII€EBACMOCTH 06yqa10mnxc;[:

Tema (paznen)

Meroapl TeKyIIero

KOHTPOJIA yCIIEBAEMOCTHU

Tema 1. DkxoHOMETpUKa M €€ CBSI3b C SKOHOMHUYECKOM TEOPHEH.
MeTtonomnorus HKOHOMETPHUUYECKOTO UCCIJIETOBAHMUSI. Tunst
HKOHOMUYECKUX TAaHHBIX.

Konnoksuym

Tema 2. Moaens napHoi JUHEWHON perpeccuu. MeTosl HauMEHBIINX
kBaaparoB. Teopema ['aycca-Mapkosa.

KonTponbnas pabota
Komnoksuym

Tema 3. IlpoBepka runore3 B MOJEIM MApPHOM JMHEHHOU perpeccumu.
Boi6op “Haunmyumei” mopenu. HapyiieHune npeanochlioK TEOpEeMbl
["aycca-MapxkoBa. Perpeccust 6€3 cBOO0OIHOTO UIieHa.

Konrponbnas pabora
Komnoxsuym

Tema 4. Monenp MHOXECTBEHHOM JMHEWHOM perpeccun. MHK.
Teopema T'aycca-MapkoBa. IIpoBepka BBINOJHEHUSI CTaHAAPTHBIX
MIPEANOI0KEHUH 00 OMMMOKax B TMHEHHOW MOJIEIM HAOJI0ICHUH.

KonrponsHas padora
Komnoksnym

Tema 5. HpOBCpKa THIIOTE3 M CTATHUCTHUYCCKHUEC BBIBOAbBI B MOICIHN

KonTponbhas pabota

MHOKECTBEHHOU JIMHEWHOU pErpecChi. Konnoksuym
Tema 6. HenuueliHble perpecCHOHHBIE MOJIEIH. Konrponsnas padora
KosokBuym
Tema 7. OmeHka pe3yiabTaTOB MCCIEIOBAHUNA, OCHOBAaHHBIX Ha KonrpossHas pabora
MHOKECTBEHHOW PErPECCUU. KommokBuym

Tema 8. Cranonapsbsie BpeMeHHbIe psabl, Monenn ARMA.

KonTponbnas pabota

KosnokBuym
Tema 9. HecrammonapHele BpeMeHHBIC psaabl. HaeHTHUKams KouTponbsHas padora
CTallMOHAPHBIX U HECTAIMOHAPHBIX PSIOB B paMKax mojeneid ARIMA. KomnokBuym

Tema 10. PerpeccHoHHBIM aHanmM3 ISl CTAI[MOHAPHBIX BPEMEHHBIX
psaoB. JIMHAMUYECKUE MOJICITH.

Konrponsnas padora
Konnoksuym
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Tema 11. PerpeccHMOHHBIM aHaIM3 HECTAllMOHAPHBIX BPEMEHHBIX Konrpossnas pabora
psnoB. Kounrerpamus 1 MoJenu KOPPEKIUU OMIMOKaMH. Komnoksuym
Tema 12. Monenu naHenbHbIX JaHHBIX. Komnoxksnym
Tema 13. Monenu ¢ orpaHMUE€HHON 3aBUCUMOM NIEPEMEHHOM. Konrponsnas padora
KomokBuym

4.2. TunoBble MaTepHAJIbI TEKYIIEr0 KOHTPOJIS YCIIeBAEMOCTH 00y4aI0IIMXCSA

THunoBble OLEHOYHBIE MATEpHaJabl N0 TeMe 1. «IKOHOMETpPHMKA M €€ CBIA3L C

JKOHOMHYECKON TeopHeii. MeTonoJorus  J3KOHOMETPHYECKOro mccjaenoBaHus. THnel

IKOHOMUYECCKHUX JTIAHHBIX).

IIpuMepHBIe BONPOCHI K KOJUIOKBHYMY

1.OKOHOMETpHKA U €€ CBSA3b C SKOHOMUYECKOU TEOPUEH.
2.Ha xakue BOmpOCHI MO3BOJISIFOT OTBETUTh 3KOHOMETPUUECKUE METO/BI.
3.Moenu CBS3H U MOACIN HAOIIOICHHMIA.
4. DKoHOMETpUYECKasi MOJIeNb, 10100paHHast MOJIENb.
5.Tunel JaHHBIX U MOJEIIEH.
5.VICTOYHMKH CTATUCTHYECCKUX JAHHBIX.

TuNOBbIE OIIEHOYHBbIE MATepHajbl 1o TeMaM 2. «Mojaeab NapHO# JuHeWHOoi

perpeccun. MeTo HauMeHbIIUX KBAAPaTOB. Teopema ["aycca-MapkoBay.

IIpumepHbBI BApUAHT 3aJaHUSAA KOHTPOJbLHOMH PadoThI

TonoBble MOX0oAHOCTH akuuii kommaauii A wu B | mpumannexammx omHoit orpaciu npuseens!

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

HOCTpOI/ITL MOACIb napHoﬁ JIMHEMHOMN perpeccun, MO3BOJAKOIIYHO OLUCHUTH 3HAYCHHUA T'OAOBBIX

JIOXOHOCTEH aKIMii KOMIMaHuu A [0 3HaYEHUSIM TO0BbBIX JOXOAHOCTEH aKIiii KOMIMaHuu B

IIpumepHbIe BONPOCHI K KOJJIOKBUYMY
1.TeopeTrueckasi u BHIOOPOYHAS PErPECCHS.
2.WnTepnperanus cay4aiiHOTrO YiIEHaA.
3.JINHEMHOCTH perpeccuu Mo NEPEMEHHBIM U NTapamMeTpam.
4 Meton naumenbiux kBagapatos (MHK).
5.CpoiictBa MHK onieHOK mapaMeTpoB MOJIENH.
6.I'eometpus MHK.

7.I1pennonoxenns MHK u teopema I'aycca-Mapkosa.
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8.Bei6opounoe pacnpenenearne MHK orenku.

THunoBbie OLIEHOYHBIE MaTepHAJabl 0 TeMaM 3. «I[IpoBepKa rHNoTe3 B MOAEJH MAPHOKA

JUHelHoM perpeccuu. Brpioop “mamavumein” moaean. Hapyiienne npeanocbLIOK TeOpeMbI

I'ayvcca-MapkoBa. Perpeccusi 6e3 cBO0OOJIHOI0 YJIEHAY.

IIpumepHbIii BApHAHT 321aHUS] KOHTPOJIbHOM PadoThI

I/I3yqaeTc;1 3aBUCUMOCTDb KOJIMYCCTBO TOBAPOB, IPOU3BCACHHLIX C ,ZLC(I)GKTOM y , OT o0bema

CBEPXYPOUYHBIX 4aCOB X o 10 onHOpoaHBIM 3aBoaaM 3a 201x rog.

x'1,6 [1,9 (25 |29 3,2 3,7 3,9 4,1 4.8 4,9

y 84 193 (99 |10,2 |10,7 |11,2 |11,6 | 12,4 | 13,6 | 14,6

Heobxonumo:

1. PaccunTtarh napameTpsl HapHOM JIMHEHHON perpeccumu.

2. Onpenenutb KO3PPUIUEHTH KOPPEISLUU U JeTEPMHUHALIUH.

3. OUeHHTH MOJIENb YePE3 CPEAHION OMMOKY annpokcumanuu A u F-xpurepuii @uiiepa.

4. OnpenenuTb CTAaTUCTUUECKYIO 3HAYMMOCTb [TaPAMETPOB PErPECCUH U KOPPETSALHH.
IIpumepHbIe BONPOCHI K KOJJIOKBUYMY

1.IIpoBepka CTAaTUCTUUECKUX TMIIOTE3 O KO3 (UIIMEHTaX PETPECCUH U TOBEPUTEIIbHbIE HHTEPBAJIBL.

2./IByCTOPOHHUE U OJHOCTOPOHHUE I'MIIOTESBI.

3.Perpeccust ¢ GuHapHON OOBSICHSIONIEH TTEPEMEHHO.

4. Kputepuu kauecTBa NpUOJIMKEHUS JaHHBIX MOJIENbIO U UX UCIIOJIb30BaHUE [l BEIOOpA MOAEIIH.

5.Hapymenus IIPEANOI0KEHUN TEOPEMBI I'aycca-MapkoBa (reTepocKkeacCTUUHOCTD,

aBTOKOPPEIUPOBAHHOCTD) U UX MOCIEACTBHUS.

6.MeTop1 «00PHOB) € HAPYIIEHUSIMHU MIPEIONI0KEHNH Teopembl ["aycca-MapkoBa.

7. Mcrionp30BaHue OICHEHHOM MOACIIN AJId IIPOTrHO3UPOBaHUA.

THunoBbie OLIEHOYHBbIE MATEPHAJIbI M0 TeMaM 4. «MoaeJb MHOKECTBEHHON JUHEHHON

perpeccun. MHK. Teopema I'aycca-MapkoBa. IIpoBepka BbINOJHEHUS CTAHAAPTHBIX

NPEANoJ0:KeHNd 00 OINOKAX B JHHEHHOW MO HAOJIONCHUI.

IIpumepHbIe BapHAHTBI 3a1aHUSI KOHTPOJIbHOH padoThI
Nwmerotcs nannbie 1o 20 celbCKOX035UCTBEHHBIM pailoHaMm:
Y — ypoxailHOCTh 3€pHOBBIX KyJIbTYp (1/Ta);
X1 — 4nca0 KOJIECHBIX TPAKTOPOB (MpuBeneHHON MomHocTH) Ha 100 ra;
X2 — yucno 3epHOyOOpouHBIX KoMOaiiHOB Ha 100 ra;
X3 — yucno opyanit MOBEPXHOCTHOIM 00paboTku mouBkl Ha 100 ra;

X4 — KOIMYECTBO yIOOPEHUI, PACXOIyeMbIX Ha TEKTap;
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X5 — KOJIMYECTBO XUMHUUECKUX CPEJCTB 03/JOPOBIICHUSI PACTEHUH, paCX0AyEMbIX Ha reKTap.
IIpoBecTu nomaroBelii perpecCUOHHBIN aHAIN3 YPOXKANHOCTH Y
Ha OCHOBE MICXOJHBIX JaHHBIX.
Beruucnuts onpenenurens MaTpuibl XTX.
HaittuMHK onenku k03¢ (hUIMeHToB perpeccuu.
HccnenoBaTh NOMYYEHHYIO MOJIENb HA MYJIBTUKOJUIMHEAPHOCTD.
[Ipu BeIABICHMH 3¢ deKTa MYyJIBTHKOJIIMHEAPHOCTH TIOCTPOUTh W OIEHWTh HOBOE YpaBHEHHE
perpeccun. UHTEppeTUpOBAaTh OKOHYATEIbHBIE PE3YIbTAThL.
IIpuMepHBIe BONPOCHI K KOJUIOKBHYMY
1.Cmenienue n3-3a NponyueHHOW EPEMEHHOM.
2.Mopenb MHOXECTBEHHON JTUHEUHOW PETPECCUH.
3.01eHKa HaUMEHBIIUX KBaJpaTOB.
4.IlpennonoxeHuss METOJla HAMMEHBIIMX KBAJApPaTOB JUIsI MOJAEIM MHOXKECTBEHHOW JIMHEWMHOMU
perpeccuun u Teopema ['aycca-Mapkoa
5.IIpoBepka BeinosiHeHUs nipeanonoxennii MHK.
6. ['eTepocke1acCTUUHOCTD.
7. MyJIbTUKOJUIMHEAPHOCT.
8. ABTOKOPPEIUPOBAHHOCTD.
9.Kputepun kauecTBa NpUOIMKEHHS TaHHBIX MOJIEIbIO PErPECCUH.

TunoBble oOnmEHOYHBLIE MaTepHaJbl mo  TeMaM S. «IIpoBepka rumores M

CTATHCTHUYECKHE BLIBOJABI B MOJ€JN MHOKECTBEHHOM JUHEHHOH perpeccumny.

IIpumepHbIil BApHAHT 3aJaHUSI KOHTPOJILHOM PadoThI
1.UccnenoBatenu, mpoaHaaIu3upoBaB JesTeNbHOCTh 10 GupM, MOTYyYMWIH CIEAYIOIIUE JaHHBIE
3aBUCUMOCTH OO0BEMa BBIMYyCKa MPOAYKIMU (YY) OT KoaudecTBa pabouymx (X;) U CTOMMOCTH

OCHOBHBIX (hOHIOB(THIC. py0.) (X3).

2 2 2
y Xy X, y X X5 Y X Y X, XX,

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

Tpebyemcs:

Onpenenuth napHbie K03 duimentsr kKoppersinu. Crenath BBIBOI.

[TocTpouTh ypaBHEHHE MHOKECTBEHHOM pErpeccMd B CTaHAAPTHU3UPOBAHHOM MaciiTade U B
ecTecTBeHHOU Gopme. CaenaTh SIKOHOMUYECKHIA BBIBOJI.

OnpeneuTs CKOPPEKTHPOBAHHBIH W HECKOPPEKTUPOBAHHOW KOI(PPUIMEHT MHOKECTBEHHBIH
koppessiin. CraenaTh BEIBOJL.

Ol'[peI[eJ'II/ITB CTATUCTUYCCKYIO 3HAYUMOCTDb YPABHCHUS C IOMOIIBIO F: -KpUTCPHA. C,Z[eﬂaTL BBIBOJ.
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Omnpenenuts 1e1ecoo00pa3HOCTh BKIIOUEHHS (akTopa X; mocie X,. M craTucTu4eckyro 3Ha4uMOCTh
napamerpa b;.
Haiitu yactHbie KO3 PUIUeHTH daacTuarocTd npu X;=3,6 u X,=9. Cnenars BBIBOI.
IIpuMepHEBIe BONIPOCHI K KOJUIOKBHYMY
1.IIpoBepka rumnoTes u JOBEPUTEIBbHBIC HHTEPBAIIBI I OJHOTO K03 duinenTa.
2.ITpoBepka COBMECTHBIX THIIOTES.
3. TectupoBaHHe OTPaHUYEHUS, BKIIIOYAIOIIEr0 HECKOIBKO KO3(h(PpULIMEHTOB MOAEIH.
4.TectupoBaHue crielu(puUKauy MO MHOKECTBEHHOM JTMHEHHON PErpecCcHH.

TunoBbie OLEHOYHBIE MaTepHaabl 1o TeMaM 6. «HeauHeliHbIe perpeccHOHHbIEC

MO eIy,
IIpuMepHBIil BADHAHT 3aJaHUSI KOHTPOJIbHOM PadoThI

[To cemu Tepputopusim LienTpanbHoro paiiona 3a 200X r. U3BECTHBI 3HAYEHUS JIBYX IPU3HAKOB.

Paiion Pacxonpl Ha TOKyTIKY CpennenneBHas 3apaOoTHas
MIPOJOBOIBCTBEHHBIX TOBAPOB iaTta OJIHOTO pabOTHHUKA,
B 00mMx pacxonax, %, y pyo., x
Bragumupckas o01. 68,8 45,1
Koctpomckas 0011 61,2 59,0
OpJtoBckas 0071 59,9 57,2
Psi3anckas o0J1. 56,7 61,8
CMmoeHckast 001. 55,0 58,8
TBepckas 0071 54,3 472
Apocnasckas 0071 493 55,2

TpeOyercss Uisi XapaKTEPUCTHKH 3aBHCUMOCTH )OTXPACCUUTATh TIapamMeTphl CTENEHHOW U
IMOKa3aTeIbHOM MOJICIICH.
IIpuMepHbIe BONPOCHI K KOJUIOKBHYMY
1.006mmas ctparerust MOAENUPOBaHUs (PYHKIIMYA HETMHEHHOUN perpeccum.
2.Bunpl HEMUHEHHOCTH.
3.IlapnHast HenMHeHas perpeccusl.

4.B3auMoJIeiCTBHE MEXIY HE3aBUCUMBIMH MEPEMEHHBIMH.

TunoBbie OLICHOYHBIE MATEPHAJILI M0 TeMaM 7. « OneHKa pe3vibTATOB MCCIeI0BAHUM,

OCHOBAHHBLIX HA MHOKECTBEHHOM perpeccum.

IIpuMepHbIe BADHAHT 3a1aHUSI KOHTPOJIbHOW padoThl
[To umeromuMmcst ucxogusiM AaHHBIM X, Y, P u Q ¢ exekBapTalbHBIMU3HAYEHUSIMH COCTOSIHUS
pbIHKa 3a nepuon 25 set (1 — 1-i kBapran 1975 rona, 100 — 4-i xBaptan 2000 roga):
IIpoBeppTe Ha HACHTUPUIUPYEMOCTh KaXk/10€ YPaBHEHHE CUCTEMBI U MOJIETH B LIEJIOM.
Omnpenenure, Kakue MEPeMEHHbIE Mbl OyZ€M HUCIIOJIb30BATh B KAUECTBE MHCTPYMEHTAIbHbIX.

Ouennte Mozenb cpoca u npeanoxkenus ¢ nomomiso JJMHK.
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C;[enaﬁTe BBIBOJAbI O BJIMAHHMHK HCICHOBBIX q)aKTOpOB NPpEAJIOKCHUA W LCHBIXOJIOAUJIIBHUKOB Ha

MPEAJIOKCHUC X HA PBIHKE, 4 TAKKC O BJIMAHUHA LEHBI NA0XO0/Ja Ha CIIPOC Ha TOBAPHLI.

IIpumepHbIe BONPOCHI K KOJJIOKBUYMY

1.BHyTpeHHAs 1 BHEIIHSI 000CHOBAHHOCTh MCCIIEIOBAHUSI.
2.CmelieHne u3-3a NpomyeHHbIX IEPEMEHHBIX.
3. CmMenieHue u3-3a OUIMOOK U3MEPEHHS OOBSICHSIOMINX IEPEMEHHBIX, OTCYTCTBYIOIINE TaHHBIE.
4. CmenieHue u3-3a oroopa HabMIOeHNH, HelTpaBUIbHAasl crieupuKanys GyHKIMOHAIBHOW (OpMBI
perpeccum.
5.B3auMHOE BIIMSHHUE ITIEPEMEHHBIX.
4.CucreMbl OTHOBPEMEHHBIX YPaBHEHU.
5.CtpykTypHas ¥ IpuBeAeHHas (OPMBI.
6.OK30T€HHbIE, YHAOT€HHBIE, IIPEIONPEIEICHHBIE IEPEMEHHBIE.
7. A nenTuGUIrupyeMOoCTh OTACIBHBIX YPaBHEHUN CTPYKTYPHOU (DOPMBI.
8.O1LeHNBaHUE CUCTEMBI OJJTHOBPEMEHHBIX YPABHEHUM.
9.BHyTpeHHs U BHELIHssI 000CHOBAaHHOCTH NPH MIPOrHO3UPOBAHUU IO MOJIENIN PErPECCHU.
10.ITonATHE O METO/I€ MHCTPYMEHTAIBHBIX IEPEMEHHBIX.

TunoBbie oneHOYHBbIe MaTepuaibl M0 TemaM 8. «CTanMoHApPHbIe BpeMeHHbIe PS/bI,

Moaeau ARMAY.

IIpumepHbIii BAPUAHT 321aHUSI KOHTPOJIbHOI padoThI
Ilo MCXOAHBIM JAaHHBIM IIOCTPOWTE HECKOJIBKO MOJEIEH C Ppas3InYHbIM KOJUYECTBOM JIAaroB.
HccnenoBaTh psii UCXOIHBIX JaHHBIX HA CTAI[MOHAPHOCTH C MMOMOIBIO0 BU3yaJIbHOTO TECTUPOBAHUS
psaaoB, ACF, PACF-tectoB.Ouenure mapaMeTpbl MOCTPOEHHBIX Mozened ¢ nomousio MHK u
BBIOpaTh M3 BCEX MOJeNeld Ty, KOTopas HaumOojee aJeKkBaTHa AaHHbIM. WHTeprnpeTHpoBaTh
MOJTyYeHHBIE Pe3yIbTaThl BEIOPAHHOW MOJIEIIH.

IIpumepHbIe BONPOCHI K KOJIJIOKBUYMY

1.Bpemennoit psia.
2.CToXacTUYeCKU Clly4yalHbIN MPOIEece.
3.CraunoHapHbIe BpPEMEHHBIE PSAbIL.
4.ABTOKOppENALMOHHAS (PYHKIIHS.
5.benslit nIyMm.
6.IIpoBepka Ha TayCCOBCKUI OCIBIN IITyM.
7.MA(q). Onepatop 3anazasiBanus. MA(1).
8. neHTudunnupyeMocTb, yCIOBHUE OOPATUMOCTH.

9.JInneliHbIE IPOLIECCHI.
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10.Pasnoxenue Boipaa.

11.ITpumMeps! cTaliMOHAPHBIX BPEMEHHBIX PSIIOB B 9KOHOMUKE.

12.ITponecc AR(p), ycinoBue CTallMOHAPHOCTH.

13.IlpencraBienre B BUJE CKOJB3SIIErO CPETHEr0 OECKOHEYHOTO MOPSIKA.

14.MA(q) — ycnoBue OOpPaTUMOCTH — TpEJICTaBIEHWE B BHJE Tpoliecca aBTOPETPECCHH
OECKOHEYHOI0 MOPAIKA.

15.Heobpatumerii mporiecc MA(1).

16.I1poniecc aBTOperpeccuy, HAYMHAKOIIMKICSI B OINPEICICHHBII MOMEHT BpPEMEHH, BBIXOJ Ha
CTaOMIIBHBIN PEXKHM.

17.Koppenorpamma nporecca AR(p).

18.YpaBuennsa IOna-Yokepa.

19.Monenmu ARMA, ycioBue cTalfmOHaApHOCTH, TTpoOIeMa OOIITMX MHOKHUTEIICH.

20.Monenn ARMA, yunTeIBaroImye ce30HHOCTb.

21 .Wnentudukanust crarmmoHapHod wmoxenn ARMA 1o aBTOKOPPEISIIMOHOW M YacCTHOM
aBTOKOPPEISUOHHON (QYHKIMSIM.

22.TabnuIisl MOBEICHUS KOPPEIOTPaMM.

23.BpIOOpOYHas KoppeaorpaMmma.

24.3proauyHOCTb.

25.Kpurepun 1u1st poOBEpKH paBEHCTBA HYJIIO aBTOKOPPEISALMI M YaCTHBIX aBTOKOPPEIISILIHIA.
26.1IpeacraBnenue u npumeHenue Q-tectoB bokca-Ilupca wu Jlptonra-bokca nmg rpynimbl
BBIOOPOYHBIX aBTOKOPPEIISLINH.

27 .Metononorus bokca-J)xeHkunca.

28.0uennBanue crarmoHapuoi moaenu AR(p).

29.0uennBanue crarmoHapHon Moaenmun MA(Q).

30.0OuenuBanue craumonapoit ARMA(p,q).

31./lnarnocTrka OlIEHEHHOW MOJICIIH.

32.Bp100p MO/i€TH, OCHOBAHHBII Ha HHOOPMALIMOHHBIX KPUTEPHSIX.

33.IIporuo3upoBaHre Ha OCHOBE TOI0OPaHHON MOJIEIIH.

TunoBble OlleHOYHbIE MAaTepPHAJIbI 110 TeMaM 9. « HecTtannmoHnapHblie BpeMeHHbIe PSIbL.

NnenTndukanusa cTaMoOHAPHLIX U HECTANIMOHAPHBIX PS/IOB B paMkKax Mojeseiit ARIMA».

IIpumepHbIil BApHaHT 3aJaHUSI KOHTPOJILHOM PadoThI
ITposectn mogbop ARIMA-mMoienun mo JaHHBIM 30J0TOBATIOTHBIX pe3epBoB Poccum ¢ 31.12.15
1o 12.10.17 u caenate NporHo3 Ha 8 HelEb BIEPE].
IIpumepHbIe BONPOCHI K KOJJIOKBUYMY

1.HecrauroHapHbi€ psibl.
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2.Ilpornece, cTallmOHAPHBIM OTHOCUTENBHO IETEPMUHUPOBAHHOTO TPEHA.

3.CToXacTUYECKHUM TPEHI.

4. TS u DS psnsr.

5.Monenu ARIMA.

6.Kpurepun [uxu-dynnepa.

7.PazButne m wmoctpanus tecta [Juku-@yisepa u pacmmpeHHoro tecta /uku-Pyiiepa Ha
HAJIMYUE CTMHUIHOTO KOPHSL.

8.UyBCTBUTENBHOCTh K HATUYHIO I€TEPMUHUPOBAHHBIX PETPECCOPOB.

9.F-cratuctuku.

10.KBagpaTnuHblii TpEH.

11.KpatHbie KOpHH.

12.MHoroBapuaHTHas Mpoueaypa.

13.Ipyrue xpurepum.

14.ITonsitue o recre Gununca-Ileppona.

15.ITonstue o recre Kwiatkowski, Phillips, SchmidtandShin (KPSS, 1992) na crarmonapHoOCTS.
16.ITonsartue o tecte DF-GLS, paspaborannoro B Elliott, Rothenberg, andStock (1996).
17.WccrnenoBanue mpobieM, BOSHUKAIOMIMX MPU TECTUPOBAHUU HA €UHUYHBIA KOPEHb (KpUTHKA
Henbcona u [Tmoccepa (NelsonandPlosser (1982)) TecToB Ha eTMHUYHBIN KOPEHB ).
18.MccnenoBanne HEKOTOPHIX TECTOB HA €AMHUYHBIN KOPEHB TIPU HAJTMYUHU CTPYKTYPHOTO C/IBHTA.
19.1lonsitue o tecrax Ileppona um 3uBOTa-DHIpIOCA HAa EIUHUYHBIA KOpPEHb MNPH HATUYUH
CTPYKTYPHBIX CABHUTOB B JIaHHBIX.

20.ITonsiTHe 0 CE30HHBIX €AMHUYHBIX KOPHSX.

TunoBbie oneHoYHbIe MaTepuaJbl 1o TeMaMm 10. «PerpeccMOHHBIN aHAIW3 JUIA

CTAIIMOHAPHBIX BPEMEHHBIX PSAAOB. /IMHAMHUYECKHE MOIETIH».

IIpumepHbIil BApHAHT 3aJaHUSI KOHTPOJILHOM PadoThI
Nmerorcst manHbie 00 M3MEHEHUH AcHEe)HOW Macchl (M) u m3meHenuwnieH (P) 3a mepuox 1980 —
2004 rr. U3yunth rpapuk HM3MEHEHHUs NEHEKHOM Macchl W IE€H 3a paccMaTpUBAEMBIMIIEPHO/I.
BbISIBATE BU3yallbHBIN XapaKTEP B3aUMOCBS3HU TaHHBIX NTOKa3aTENIEH.
OneHnre NpHUBENECHHYIO CHCTEMY JUIsl M3MEHEHUsS JIEHEKHOW Macchl M M3MEHeHus ueH. Haitu

CTPYKTypHBIE KOA((UIIMEHTHI, HCIONB3Ysl JONOJHHUTEIBHOEC WACHTH(GUIMPYIOIIEEe YCIOBHUE

Bp= " Ap
mp . IIpoBepuTh, 00yCIOBINBACT JIU U3MEHEHHE AECHEKHOM Macchl t
Bomnpochl K KOJIOKBUYMY:
1.JInHaMUYeCcKrue MOJICTIH.

2.Mopens BEeKTOpHOI aBTOperpeccuu (vectorautoregressivemodel, VAR).
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3.YcnoBue crabunbHOCcTH VAR, Haxoxk/1eHHEe CTaOUIBHOTO COCTOSTHUSL.

4.0t1kpeiTasg VAR.

5.Haxoxnenne cTaOuiIbHOM CBSI3M MEXKITY psiiaMu, cocTaBisitomuMu VAR,

6.ITon0op u ouenuBanue VAR, nuarHocTu4ecKue npoueaypsl.

7.Mcnonb30BaHre MHOTOMEPHBIX HH(POPMAIIMOHHBIX KpuUTepHeB: Akanke, XeHHaHa-KyunHHa) u
[IIBapua-batieca.

8.Bribop crnemmdukanmmuu MOIETH, ONTUMAIBLHOW TIYOWHBI 3ama3JblBaHWN, OCHOBAaHHOW Ha
MH(GOPMALIMOHHBIX KPUTEPHSIX.

TunoBbie OIICHOYHBIC MaTepHaabl mo  TeMaM 11. «PerpeccMOHHBIH aHAJIU3

HECTANNMOHAPHLIX BPDEMEHHBIX PATOB. KOI/IHTera[!I/IH U MOAECIU KOPPEKIIHUH OIIHOKAMMY.

IIpumepHbIil BApHaHT 3aJaHUSI KOHTPOJILHOM PadoThI
VYCTaHOBUTh BO3MOXKHOCTb HAJM4YUsl MPUYMHHO-CIEJICTBEHHOM CBSI3M MEXAy HpPUOBLIbIO
npeanpustus (F) u uHBecTMumsMu B ocHoBHOM Kamutan (G) ¢ momombio Tecta I'pamkepa.
IIpoBepuTh rUNOTE3BI C PA3INYHBIM KOJIMYECTBOM JaroB. CaenaTh BBIBOJBI.

I[IpumepHbIe BONPOCHI K KOJIJIOKBUYMY

1.JIoxHas (kaxymasics, MHUMasi) perpecCUOHHAs CBSI3b MEXJy HECTAllMOHAPHBIMU BPEMEHHBIMU
pAAaMHU.
2.KouHTerpupoBaHHbI€ BPEMEHHBIE Psi/Ibl, PAHT KOMHTETPALUH.
3.Bo3MOHBIE TPUMEHEHUS K SJKOHOMHUYECKUM MOJIETISIM.
4.TecTupoBaHuE Ha HAJTMYNE KOUHTETPALIUH.
5.Teopema npencrasinenus ['peiinmxkepa.
6. Monenr  koppekiuu  ommbOkamu  (ErrorCorrectionModel — ECM), wunTeprperanus
koa¢ppunmentTos ECM.
7.JIByxctynendaras npouenypa OHria-I'peinmkepa mnoctpoennss ECM  no wumerommmcs
CTaTUCTUYECKUM JIaHHBIM.
8. TectupoBaHMe Ha HaJM4Me KOUHTETpAalMM MEXIy HECKOJIbKMMHU BPEMEHHBIMU pslaMU U
ompeieieHIe PAHra KOMHTEIPALHH C HCIIONb30BAHMEM HPOLEyphl MoxanceHa.

9.Bb160p MOJeNH ¢ UCTIONBh30BaHHEM UH(DOPMAIIMOHHBIX KPUTEPHEB.

TUNOBbIE OLIEHOYHbIE MATEPHUAJIbI 0 TeMaM 12. «MoaeJu naHeJdbHbIX JAHHDbIX».

IIpuMepHbIe BONMPOCHI K KOJUIOKBHYMY
1.PerpeccronHbIe MOAETH AJIS TAHETBHBIX TaHHBIX, COATaHCHPOBAHHbIEC TAHEIH.
2.Mojenb ¢ pukcupoBaHHBIMU 3P dexTamu.

3.Mozens co ciydaiftHbIMH (P PEKTaMH.
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4. BpIOOp MEXIy MOJENbI0 ¢ (UKCHPOBAHHBIMU 3((deKkTaMu U MOJAEIbI0O CO CIyYyaiHBIMH

s dexTamu.

TunoBbie oneHOUYHBbIe MaTepuaJbl mo TemMaM 13. «Moaeau ¢ orpaHuydeHHOM

3aBHCHMOM NepeMeHHOR.

IIpumepHbIil BApHAHT 3aJaHUSI KOHTPOJILHOM PadoThI

Tpebyercs wHccnenoBaTh 3aBUCHUMOCTh PEIIEHUST O BbIOOpE MNPEANpUATHSIOT IOKas3aTenaeil ero

HazexxHocTU. MHDopmanus o mpeanpusITusX, y4acTBOBABIIMX B TEHIEpax 3a MpeIblAyIIui Mepruo

BpPEMEHH, MPE/ICTaBICHA B TAOJINIIE UCXOAHBIX JaHHBIX:

y— pelieHue o BoiaeneHuu cpeacTs (1 — mpuHATh, 0 — OTKIIOHUTB);
xI — uena cruaBa (teic. $ 3a 1 1);

X2 — Ka4ecTBO crutaBa (0amioB);

X3 — BpeMs (QYHKIITMOHMPOBAHUS IMOCTABIIMKA (JIET);

X4 — yaaneHHOCTh MOCTABIIUKA (TBIC. KM);

X5 — IpeICTaBUTEIILCKUE pacXo bl (ThIC. $).

[Toctpouts logit- u probit-Moaenu 3aBUCUMOCTH PEIICHUS O BBIJCICHUU CPEICTB Ha 3aKyIKy

CIICLCIINIaBOB OT ToKa3aTeaeH HaACKHOCTH IIOCTaBIIMKa KW OLCHHTH KOS(l)(bI/II_[I/IeHTBI JaHHBIX

Mozeneld. UHTepnpeTupoBaTh MOTyYEHHBIE MOJIEIH.
IIpuMepHbIe BONPOCHI K KOJUIOKBHYMY
1. Moaenu GuHapHOTO BBIOOpA.
2.HenocTaTku TMHEHHON BEPOSITHOCTHON MOJEIIH.
3. [Tpobut-mMomaens.
4. JloruT-MOJIe]Ib.
5.Monaenu MHOKECTBEHHOTO BBIOODA.
6.Mojenb yropsiIo4eHHOTO MHOKECTBEHHOTO BBIOOpA.

7.Mopnenu ¢ IeH3ypUPOBAaHHOW 3aBUCUMOM ITIEPEMEHHOM.

5.0neHo4YHbIe MaTepUAJIbl IPOMEKYTOYHON aTTeCTAllMH 110 AUCHMUILIMHE

5.1. JKk3aMeH NPOBOAUTCSH C IPUMEHEHHUEM CJIEIYIOIINX METOJ0B (CPENICTB): ONPOC U
IPaKTUYECKOe 3a/laHue B MMCbMEHHOM hopme.

IIpu HeoOGX0AMMOCTH NpeaycMATPHBaeTCs yBeJMYeHHe BpeMeHH Ha OAT0TOBKY K
NPOMe:KYTO4YHOM aTTecTanuu. [lpoueaypa npoBeneHusi NpoMeKyTOUHOM aTTeCTALMH /IS
oﬁyqaloumxcn C OrpaHNvY¢HHBIMHA BO3MOKHOCTHMM 3/10POBbSA U oﬁyqaloumxcn HHBAJIHUI0B
YCTAHABJIUBAETCHA € y4¢TOM MHIMBHAYAJIbHBIX NCUXO0(PU3NYECKUX 0COOEHHOCTEIA.

HpOMe)KyTO'-IHaﬂ aTTeCTaludA MOKET MPOBOJAUTHCH B HECKOJBKO 3TAIll0OB.

5.2. OueHO4YHbIE MATEPHUAJBI IPOMEKYTOYHOM aTTECTALMHU
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Komnonenr [IpomexyTO4YHBINM HHIUKATOP Kpurepuii oneHnBanus

KOMIIETEHIINH OLICHHUBAHUS
OIIK OC-4.1.1 OIIK OC-4.1 ITpumensier BersBiisier npo0aeMbl SJKOHOMUYECKOTO
[pumensier COBPEMEHHYIO METOAUKY XapakTepa Ipu aHaJIn3€ KOHKPETHBIX
HHCTPYMCHTBI HOCTPOCHUS CUTyalluid W Tpeljiaraer CrnocoObl UX

OKOHOMETPUKH B LECIAX| 3KOHOMETPHUYECKUX MOJEIEH; | PEIICHUS, OLEHUBAET  OKHUIAEMBIE
cbopa, 00pabOTKM ¥ MeTOABI M IPHEMBI AHAIM3A | PE3yJIbTATHI.

a”ajmusa SKOHOMHMYECKHX SIBJICHUN U Brnaneer coBpeMeHHBIMH METOAUKAMU
CTaTUCTUYECCKUX IPOLECCOB C IIOMOIIBIO pacyera ¥  aHajgM3a  COLHMAIBLHO-
AAaHHBIX CTaHJAPTHBIX TCOPETUUCCKUX | IKOHOMHUYECCKUX MoKa3artesiei,
A DKOHOMETPHUYECKUX XapaKTEPU3YIOLINX 9KOHOMHYECKHUE
MozeIen IIPOLIECCHI U SIBJIEHHSI HA MUKPOYPOBHE

THUmoBbIe OLIEHOYHbIE MaTepuaJbl l'lpOMe)KyTO'lHOﬁ aTTeCTallumn

IIpyMepHBIH CIMCOK BOMPOCOB /1JIs1 MOATrOTOBKM K 3Kk3ameny (Tembi 1-8)
1.OxoHOMETpHKA U €€ CBA3b C IKOHOMUUYECKON TEOpUEH.
2.Mojenu CBSI3U ¥ MOJIENH HaOJII0ICHUI; SKOHOMETpUIECcKas MOJIEIb, IIOA00paHHAs MOJIEIb.
3.Tumb! JaHHBIX 1 MOJEIIEH.
4.VICTOYHUKH CTATUCTHYECKUX JAHHBIX.
5. Teoperuueckasi ¥ BBIOOPOUHAsi PErpeccHusl.
6. MHTepriperanys ciay4yailHOro 4ieHa.
7.JIMHENHOCTB perpeccuu 1o NEPEMEHHBIM U ITapaMeTpam.
8. Meron Hanmenbimx kBaaparoB (MHK).
9. Cpoiicta MHK ouenok napamerpos Mmoaenu. I'eomerpust MHK.
10. [IpeanonoxxkeHust METO/Ia HAMMEHBIIIUX KBaIpaToB U TeopeMa ["aycca-Mapkosa.
11. Beibopounoe pacnpenenenne MHK onenku.
12. TIpoBepka CTaTUCTUYECKHX THUIOTE3 O KO3(p(UIHMEHTAX pPErpeccud M JOBEPHUTEIbHbIE
UHTEPBAJIBL.
13. JIByCTOpOHHNE ¥ OJHOCTOPOHHHE TUIIOTE3bI.
14. Perpeccusi ¢ OuHapHO# OOBACHSIONICH TEPEMEHHOM.
15. Kpurepun kadecTBa NpUOJIMKEHUS JAHHBIX MOJENIBI0O M MX MCIOJIb30BaHME JUIsl BbIOOpa
MOJIETIH.
16. 'erepocke1aCTUYHOCTb.
17. MyJIbTUKOJIZIMHEAPHOCTb.
18. ABTOKOpPEIMPOBAHHOCTb.
19.Metob! «00pHOBI) C HApYIIEHUSIMH MIpeNoI0XKeHU TeopeMsl ['aycca-MapkoBa.
18.Mcnionp30BaHuE OLIEHEHHON MOJIEIH JUIsl IPOTHO3UPOBAHUS.

19.Cmenienue u3-3a NpoIyIIeHHON epeMEHHOM.
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20.Mojienb MHOKECTBEHHOM JINHENHON PETPECCUMN.

21.011eHKa HAUMEHBIITUX KBAJIPaTOB.

22.1IpeanosioxeHns METOa HAMMEHBIIUX KBAAPaTOB IJIA MOJEIM MHOKECTBEHHOW JIMHEMHOMN
perpeccun u Teopema ['aycca-Mapkosa.

23. [IpoBepka BbinosiHeHUs npeanonoxenniit MHK.

24 Hapymienus npeanoioxkeHuit Teopemsl ['aycca-MapkoBa, X mOCIIeCTBUS U METOIbI «00pHObI»
C HUMH.

25.Kputepuun kadecTBa MpUOIMKEHUS JaHHBIX MOJENBI0O MHOXKECTBEHHOM TMHEHHON perpeccuu u
UX UCMOJIb30BaHUE JUI1 BEIOOpA MOAEIIH.

26.1IpoBepka TUNoTe3 U TOBEPUTETbHBIE HHTEPBAJIBI JJISI OAHOTO KO PUIHEHTA.
27.11poBepka COBMECTHBIX THUITIOTES.

28.TecTupoBaHKe OTpaHUUEHUS, BKIIOYAIOIIETO HECKOIBKO KO3()PHUIIMEHTOB MOJIEIH.
29.TectupoBaHue crienupUKaIMI MOJICIN MHOKECTBEHHOH JINHEHHOM perpeccu.
30.006mas cTparerusi MOACIUPOBaHUS (DYHKIIMN HEJIMHEHMHOW PErpecCuu.

31.Buabsl HETMHEHHOCTH.

32.ITapHas HeTMHEHAs perpeccusi.

33.B3aumMopeiicTBUE MEXYy HE3aBUCUMBIMU [IEPEMEHHBIMM.

34.BHyTpeHH:S U BHEIIHAS 000CHOBAHHOCTh MCCIIE0BAHNUS.

35.Cmemienne u3-3a MpOoIyIEHHBIX TEPEMEHHBIX.

36. CmerieHne u3-3a omnO0K U3MepeHus: O0BACHSIIONNX TEPEMEHHBIX.

37. OTcyTCTBYIOIIME JaHHBIE, CMEIICHHE U3-3a 0TOOpa HAOIIOICHUH.

38. HenpaBunbHas cienupukanyst GyHKIMOHAIBHOW (OPMBI peTpeccH.

39.B3auMHO€E BIUSHUE IEPEMEHHBIX.

40.CuctemMbl OJTHOBPEMEHHBIX YPaBHEHUM.

41.CtpykTypHas u nnpuBeieHHast GOPMBI.

42 .JK30reHHbI€, YH/I0T€HHBbIE, NTPEIONPEICIICHHbIE IEPEMEHHBIE.

43 . N nentudunrpyeMocTb OTAEIbHBIX YPAaBHEHUH CTPYKTYPHOU (HOPMBI.

43.01eHnBaHUE CUCTEMBI OJTHOBPEMEHHBIX YPaBHECHUIA.

44 BHYTpeHHSS ¥ BHEIIHAS 000CHOBAaHHOCTb IIPU MPOTHO3UPOBAHUY 110 MOJIETTH PErPECCUH.
45 ITonsiTve 0 METO/I€ MHCTPYMEHTAJIbHBIX IEPEMEHHBIX.

46.BpemenHol ps.

47.CtoxacTUUYECKUM CIydailHbIN TpoIlecc.

48.CranmoHapHble BpEMEHHBIE PSIIIBI.

49.ABTOKOppENSIOHHAS (DYHKITHSL.

50.benbrit mym.
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51.IIpoBepka Ha raycCOBCKHUil Oeblif IyM.

52.MA(q). Oneparop 3ana3asiBanusi. MA(1).

53.UnenTtudunupyemMocTb, yCIOBHE OOPATUMOCTH.

54.JIuHeiiHbIe TPOIIECCHI.

55.Pa3noxxenne Bompaa.

56.I1pumepsl cTallMOHAPHBIX BPEMEHHBIX PSOB B 9KOHOMUKE.

57 Ilpouecc AR(p), yciioBue CTallMOHAPHOCTH.

58.IlpencraBienue B BUE CKOJB3AIIETO CPEeHET0 OECKOHEYHOTO OPS KA.

59.MA(q) — ycnoBue OOpaTHMOCTH — TIPEICTaBICHHE B BHJAE MpoOIEecca AaBTOPETPECCHH
OECKOHEYHOI0 MOPAIKA.

60.Heo6patumsiii npouecc MA(1).

61.Ilpouiecc aBTOperpeccuu, HAYMHAKOIIMWKWCS B OINPEICICHHBII MOMEHT BPEMEHH, BBIXOJ Ha
CTaOWIBHBIN PEIKUM.

62.Koppenorpamma nporecca AR(p).

63.YpaBuenus Ona-¥Yokepa.

64 Monenu ARMA, ycioBue cTalimoOHapHOCTH, TIpo0ieMa 00X MHOKHUTEIICH.

65.Monenu ARMA, yuuTsIBaroliyue ce€30HHOCTb.

IIpumepHBbIii CIUCOK BOMPOCOB /1JIsl MOATOTOBKU K 3a4eTy ¢ oueHkoi (Tembr 8-13)
l.Unentudukanuss cranpoHapHo wmoaenmun ARMA 1o aBTOKOppESIMOHOM W YacTHOH
aBTOKOPPETSIIUOHHON (PYHKIIHSIM.
2.Tabnuibl MOBEJCHHSI KOPPETOTPAMM.
3.BribopouHasi KoppesorpaMmma.
4.2proau4HOCTb.
5.Kpurepuu 1151 NpOBEpKH paBEHCTBA HYJIFO aBTOKOPPEIISLIMI M YaCTHBIX aBTOKOPPEIISIIIHIA.
6.IlpencraBnenne u mnpumeHeHue Q-tectoB bokca-Ilupca u Jlbtonra-bokca npns  rpymnimsl
BBIOOPOYHBIX AaBTOKOPPEIISITHI.
7.Metononorus bokca-/[>)xeakunca.
8.0uennBanue crarmoHapHoi moaenu AR(p).
9.0uenuBanue cranuoHapHoit mogenu MA(q).
10.0uenuBanue crarmonapuoit ARMA(p,q).
11./lnarHocTrKa OIEHEHHOW MOJICIIH.
12.Bb160p Mo/ieTTH, OCHOBAHHBIN Ha HH()OPMAIIMOHHBIX KPUTEPHSIX.
13.IIporao3upoBaHre Ha OCHOBE TTOIOOPaHHON MOJICIH.
14.HecTtaunoHapHbIe ps/bL.

15.IIpouecc, cTamoHapHbIA OTHOCUTEIBLHO JETEPMUHUPOBAHHOTO TPEHIA.
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16.Croxactuueckuii Tpena. TS u DS psagsl.

17.Mopnenu ARIMA.

18.Kputepun [quku-dPymiepa.

19.Pa3zButne m wumoctpanus tecra Juku-Dymiepa u pacmmpernHoro tecta uku-dDynnepa Ha
HaJIMYUE €IMHUYHOTO KOPHSL.

20.YyBCTBUTENBHOCTh K HATMYMIO I€TEPMUHUPOBAHHBIX PETPECCOPOB.

21.F-cTtatuctuku.

22.KBaapaTU4HbIA TPEHI.

23.KpaTHbl€ KOpHH.

24 MHoroBapuaHTHas IpoLEeaypa.

25.WccnenoBanue mpobiieM, BOSHUKAIOUIMX MPU TECTUPOBAHWU HA €IUHUYHBIM KOpEeHb (KpUTHKa
Henwscona u [Tnoccepa (NelsonandPlosser (1982)) TecToB Ha e AMHUYHBINA KOPEHB ).
26.MccnenoBanyie HEKOTOPBIX TECTOB HAa €IMHUYHBIN KOPEHb IPU HAJIMUUU CTPYKTYPHOTO CIIBUTA.
27Ilonstue o tectax IleppoHa m 3uBOTa-DHApPIOCA HA €IMHUYHBIA KOPEHb IPHU HAIMYUU
CTPYKTYPHBIX CIBUTOB B JaHHBIX.

28.IloHsATHE O CE30HHBIX EAUHUYHBIX KOPHSX.

29 Jlunamuyeckue Mojaenu. Mojenb BEKTOpHOW aBToperpeccuu (vectorautoregressivemodel,
VAR).

30.Ycnosue crabmnpHocTi VAR, HaxoxaeHne cTaOUIBLHOTO COCTOSTHUS.

31.0tkpriTass VAR.

32.HaxoxeHune cTaOuIbHOM CBA3M MEXY psiiaMu, cocTaBisomumu VAR.

33.IToxbop u ouenuBanue VAR, muarHoctudeckre mpoueayphl.

34.Vcnonp3oBaHME MHOTOMEpPHBIX MH()OPMAIMOHHBIX KpuTepuen: Akauke, XeHHaHa-KynHHa) u
[IIBapua-batieca.

35.Beibop crenupukanuu MOAEIH, ONTUMATbHOW TIyOWHBI 3ama3[bIBaHHU, OCHOBAHHON Ha
WH(POPMAITMOHHBIX KPUTEPHSIX.

36.JloxkHas (KaxyImascs, MHAMasi) PErpecCUOHHAs CBsI3b MEXKIY HECTAIIMOHAPHBIMU BPEMEHHBIMHU
psanamu.

37 .KouHTErpupoBaHHbIE BPEMEHHBIE PSA/Ibl, PAHI KOMHTEIPaLlUH.

38.B03M0OKHbIE TPUMEHEHHS K SKOHOMUYECKUM MOJIEIISIM.

39.TecTupoBaHNe HA HATNYUE KOMHTETPALIAH.

40.Teopema npeactaBienus I peiHmkepa.

41. Mopens koppekuuu ommubkamu  (ErrorCorrectionModel — ECM), wuHTepnperamnus

ko dunmento ECM.
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42 JIsyxcTyneHdarasg npoueaypa OHria-I'pelinmkepa mnoctpoenuss ECM 1no wumerommMmcs
CTaTUCTUYECKUM JaHHBIM.

43.TecTupoBaHK€ HAa HAIUYNE KOMHTETPALlUU MEX]Ty HECKOJIbKUMHU BPEMEHHBIMU PsIaMU.

44. Onpe/ienTeHNe PaHTa KOMHTETPAINH C HCIIONTb30BaHIEM MPOLENyphI MoxaHceHa.

45. Bei6op MoJieNu ¢ UCTIOIb30BaHUEM HH(OPMAITMOHHBIX KPUTEPHEB.

46.PerpeccuoHHbIE MOJIENN AJIs1 IAHEJIbHBIX JaHHbBIX, COATAaHCUPOBAHHBIE MTAHEIH.

47 Mopenb ¢ pUKCUpOBaHHBIMU dPPeKTaMu.

48.Mopenb co cinydaltHeIMH 2P heKTamu.

49.BpiOOp MeXIy MOJENbI0 € (PUKCHUPOBAHHBIMU 3(deKTaMu M MOJENBI0 CO CIyYyailHBIMH
s dexTamu.

50.Mopenu 6uHApHOTO BHIOOPA.

51.Henoctatku TMHEWMHON BEPOSATHOCTHOM MOJIETIH.

52. IIpobut-moaensb.

53. Jlorut-mopens.

54 Mopenu MHOKECTBEHHOTO BBIOOpA.

55.Mopenb ynopsJ04eHHOTO MHO>KECTBEHHOT'O BHIOODA.

56.Mogenu ¢ IeH3ypupOBaHHOM 3aBUCUMON NTEPEMEHHOM.

IIpumepHble BAPMAHTHI IK3aMEeHAIlMOHHbIX OWJIETOB
3K3AMEHAIIMOHHBIN BUIET Ne 1
N0 JUCHUILUINHE «JKOHOMETPHKA»
1. JIunelHOCTH perpeccuu o NepeMEeHHbIM U TapaMeTpaM.
2. HemnpaBunpHas crienuduranys GyHKIHOHATEHON (OPMBI PErPECCHH.
3. Hccnenosanue BrimroyaeT 10 MasbIx npeanpuatuii 00padbaTeIBaroe MPOMBIIIIEHHOCTH, 1€

Y —morpebieHrne MaTepuaioB, ThIC., pyd. 1 X - 00BbeM MPOU3BOACTBA, THIC., PyO.

Ne npennpusitus O6beM npou3BOACTBA, THIC., [ToTpebnenune MaTepuanos,
py6., X THIC., py0. Y
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 nuHeHOE ypaBHEHHE MapHOU perpeccun Y oT X . ChenaTh BBIBOJ.
PaccuuTath nuHeHbIH K03 dueHT napHoi koppessiuun ChaenaTb BHIBOI.

Cpenntoro ommOKy anmpokcumarui. CrenaTh BEIBOJI.

C nomourpsto F- kpurtepus dumiepa OLIEHUTE CTATUCTUYECKYIO HAJIE)KHOCTh PE3yJIbTaTOB
PErpeCCHOHHOTO MOAEIIHPOBAHUS.
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4.ImeroTcst JaHHble O MPUObUTM KOMOaHuW 3a 16 kBapranoB. bbuin mosyueHsl ciemyromue
3HAYEHHUE OLEHKH C€30HHOW KOMIIOHEHTHI C MOMOUIbI0 MYJIbTUIUIMKATUBHON MOJIENIH.

Neo kBaprana, !
Ton
I I I 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:

OHpelleJII/ITB CKOPPCKTHUPOBAHHBIC CC30HHBIC KOMIIOHCHTLI C ITIOMOIIBIO MYJIBTHHHPIKaTI/IBHOﬁ
MOJCIIN.

Crnenatp MporHo3 NpuObUIM KOMIIAHUU Ha NEPBOE BTOPOE CIEAYIOIEro roja.

YpaBHeHue TpeHaa I'=10,66+1,26-t . Cnenatb BBIBOJI.

3K3AMEHAIIMOHHBINA BUJIET Ne 2
N0 JTUCHUILTHHE «IKOHOMETPHKA
1.Meronomorust bokca-/[»xeHkuHca.
2.Mopenu MHOXXECTBEHHOTO BBIOOpA.

3.NmetroTed cnenyromiye JaHHbIE 3aBUCUMOCTH 00beMa BhIITyCKa MPOTyKIIUU (y | OT KOJIMYECTBa

pabouunx (Xl) U CTOMMOCTH OCHOBHBIX (DOHIOB (THIC. pYO0.) (X2) 10 XpyNHBIX KOMIIAaHU.

2 2 2
y Xy X, y X1 X5 Yy X Yy X, XX,

CymmMma 65,7 88,9 35,1 5306,9 | 8180,9 | 1323,7 | 6039,2 | 2297,5 | 3061,4

Tpebyetcs:

Onpenenutpb napHbie KO3PPUIEHTH Koppensiuuu. CaenaTs BbIBO/I.

[TocTpouTh ypaBHEHHE MHOXXECTBEHHON PErPEeCCHU B CTAHIAPTU3UPOBAHHOM MacIITabe u B
ectecTBeHHOH (hopme. Caenath SJKOHOMUYECKHI BBIBO/I.

[IpoBecTH O1IEHKY KauecTBa MOJyYECHHON MOJIEIH ¢ TIOMOIIbI0 MHOXKECTBEHHOTO KO3 PUIEeHTa
KOppessiuu 1 aetrepMuHaiuu. CuenaTrb BbIBOJ.

4.I1o gecsATH TEpPUTOPHUSAM paiioHa 3a 200X 1, VsgecTHBI 3HAYEHHS JIBYX MTPU3HAKOB. Y paBHECHHE

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

Paiion Pacxonpl Ha oKynky CpenHenHeBHas 3apaboTHas 11aTa
MPOIOBOJILCTBEHHBIX TOBAPOB,THIC., OJIHOTO paboTHHUKA, py0., X
py6., Y

Bragumupckas 0071 44 87
Koctpomckas 001. 45 88
OpJioBckast 0071 46 89
Psi3anckast 0071. 47 90
CwmorneHckas 0071, 48 91
TBepckast 0071 49 42
Bbpsiackas o011 61 101
HBanoBckas o0 62 102
Tynbckas 0671. 127 103
SpocnaBckas 001 128 96

OnpenenuTs HAJIMYKUE TeTEPOCKETACTUYHOCTH NPpH ypoBHE 3HaunMoctu a =0,05.
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IIxana onenuBanus.

Kpurepuu oneHuBanus

OneHnka

JleMoHCTpHpYyeT 3HaHME MaTepHaja B IOJHOM OObeMe,
JIOTUYECKH TMPaBWIbHO U3JaraeT OTBEThl Ha BONPOCHI; 3HAET
QITOPUTMBI JUISI TIPOBEPKH CTATUCTHUECKHUX THIIOTE3, KPUTCPUU
a/JICKBaTHOCTU M 3HAYMMOCTH BBIOPAHHOM MOJENM WM 3aKOHa,
000CHOBAeT TPaHMIIBI TOYHOCTH TSI TTAPAMETPOB paclpeaeiICHUs;
MMEEeT HaBBbIK IMPAaBWJIBHOTO BHIOOpPA M HCIOJIB30BaHUS METOJOB
TEOPUU BEPOSATHOCTEM M MATEMAaTUYECKOW CTATUCTUKHU IS
pemeHus 3agad B cdepe SKOHOMHKH, (PUHAHCOB M OHU3Heca,
WHTEPIPETAMY U aHAJIW3A MTOJIYICHHBIX PE3yJIbTaTOB.

5 (OTIMYHO)

I[CMOHCTpI/IpyeTSHaHI/Ie Marepuajia B IIOJHOM O6’beMe, HO
HC3HAYUTCIIbHO HApymacT MOCJICAOBATCIbHOCTb H3JIOXKCHUA, NACT
HCYBCPCHHBIC MW HCAOCTATOYHO IIOJIHBIC OTBETBI HA BOIIPOCHI;
BJIaJCCT HaBBIKaMHM aHaJl3a JaHHBbIX, H€06XOI[I/IMBIX JJId pCIICHUS
MMOCTABJICHHBIX JKOHOMHYCCKHUX 3aaa4d;, YMCCT HCIIOJIb30BaAHUA
MCTObI TCOPUU BCpOSITHOCTCﬁ 1 MaTeMaTHUYECCKON CTaTUCTUKHU JIJIS
PCUICHUA 3a/1a4 B cCpepe OKOHOMMKHU.

4 (xoporio)

JIeMOHCTpHpYEeT HENOJHOE 3HaHUE MpeaMeTa, HO MaTepua
u3naraeT (QparMeHTapHO M HEMOCIEeNOBATEeNBHO, JOMyCKaeT
OmMOKM B TPUMEHEHUH METO/a pEIIeHHs, 3ajady pelraeT
YaCTHMYHO, HMMEET 3aTPYAHEHHs MpU BHIOOPE aITOPUTMOB IS
MPOBEPKH CTATUCTHUYECKUX THIIOTE3, KPUTEPHEB AICKBAaTHOCTH M
3HAYUMOCTH BBIOPaHHOI MOJENN WIIM 3aKOHA, METOJIOB JIMHEHHOW
anreOpbl Ui pemeHus 3aaa4d B chepe SKOHOMHUKH, (PUHAHCOB U
Ou3zHeca; HE MMeeT HaBblKa HMHTEpPIpETallMd ¥  aHajIH3a
MOJTYYCHHBIX Pe3yJIbTaTOB.

3 (yAOBIIETBOPUTEIHHO)

He nemoHCTpupyeT yCBOEHHE OCHOBHOIO COJEpIKaHHS
npeaMera, OoOHapyXUBaeT HE3HAHUE OOJbIIeH YacTH y4ueOHOro
MaTepHaia, JI0IyCcKaeT rpyoble OUIMOKY B ONpPEAeICHUN TOHITUN U
IpU PEIIeHNH 3aja4; He JIEMOHCTPUPYET 3HaHUE METO/OB cOopa u
aHanu3a  uWHpOpMAalMM; HE  yMEeT  IPOBOAWUTH  AHAIU3
podecCHOHATIBHBIX 3a/au.

2 (Hey1OBJIETBOPUTEIIHHO)
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6.MeTonnyecKkue MaTepraJibl 10 OCBOECHUIO TUCHMIITIUHBI
MeToanyeckue yKa3aHusi 0 BHINOJTHEHHIO KOHTPOJIBHBIX padoT

Jannblit Bua paboThI IPOBEPSET:

1) ycBoeHHe 00y4aromuMucs MOJYyYEHHBIX B X0/1€ 00y4YEeHUsI YMEHUH U HaBBIKOB,;

2) cmocoOHOCTh BBIOpPAaTh MHCTPYMEHTAJIbHBIE CpeAcTBa JUIsi OOpaOOTKM JaHHBIX B
COOTBETCTBHUH C IIOCTAaBJICHHOM 3aJaucii;

3) yMeHue nIpoaHAIU3UPOBATh PE3yIbTaThl pACYETOB U 0OOCHOBATH MOJIYUYEHHBIE BBIBOIBI.

[Tpumepno 3a 2-3 Henmenu [0 TPOBEINEHHUS KOHTPOJIBHOW palboThl oOyuwaromemycs
HEOOXOMMO TOJIYy4YUTh Yy TpenojaBareis INAaOJOH KOHTPOJBHOW paboThl WM TNPUMEPHBIN
NepeveHb MPaKTHYECKUX 3a/1aHUH, BXOAALINX B KOHTPOJIBbHYIO paboTy, ¥ MOCJE 3TOTO NPUCTYITHUTh
K TTOJITOTOBKE.

ITpy noAroToBKE K KOHTPOJIBHOM padoTe ciieayer:

1) HOBTOPUTH TEOPETUUECKUN MaTEepHal 110 TeMaM, BKIIFOUCHHBIM B KOHTPOJIbHYIO padoTy;

2) IpOCMOTPETh MaTepHalIbl MPAKTUYECKHUX 3aHATUN U IOMAITHUX 3a/IaHHH;

3) mompoOoBaTh pEemIUTh 3aJaHUs U3 I1a0JI0HAa KOHTPOJIBHOW pabOThl WM MPUMEPHOTO
HepevHs MPAKTUYECKUX 3a/1aHuil;

4) 3akpenuTh TMOJYYEHHbIE YMEHHMs ¥ HaBBIKM, pelias [OXOXKHe 3aJaHus U3
PEKOMEHI0BaHHBIX MpPEIoaBaTeseM YIeOHUKOB U Y4eOHO-METOANYECKUX TTOCOOHIA.

Eciu B mporecce MHOArOTOBKM K KOHTPOJIBHOM pabOTe BO3HUKIM 3aTPyAHEHUS WIH
TpeOyroTCsl Kakue-TM00 YTOUYHEHHMS M DPEKOMEHIAIMM, CleAyeT OOpaTUThCA 3a IMOMOINBIO K
[pernoaBaTesio.

MeToanyecKkue yKa3aHusl M0 NOAr0TOBKE K KOJUIOKBUYMY

KomnokBuym — 93710 coOecenoBaHue IpenojaBaTeNss M ydallerocs 10 3apaHee
OIpeIelIEHHBIM KOHTPOJIbHBIM BOIIPOCAM.

OcCo0OeHHOCTh KOJUIOKBUYMa B TOM, YTO 3TO HE MpOCTO (hopMa KOHTPOJS, a METO.
yIIyOsieHusl, 3aKperuieHUsT 3HaHUM ydYaluxcs, TaKk Kak B XO0Je coOeceIOoBaHMs IPEroaBaTellb
HUMEET BO3MOYKHOCTh Pa3bsICHUTh BOIIPOCHI, BOZHUKAIOIINE Y YYAIETOCs B IPOIECCE MOATOTOBKH.

OTOT BMJ JEATEIBHOCTH DPAa3BHBAECT HABBIK OCYILIECTBIATH cOOp, aHanu3 U 00pabOTKy
JTAHHBIX, HEOOXOJMMBIX JJIsl peIIeHUs] MPO(EeCCHOHANBHBIX 33/1a4.

Ha camocTosiTenbHy 0 MOATOTOBKY K KOJUIOKBHYMY OOydaromeMycst OTBOAUTCS 2-3 HENeNH.

[Tpu MoAroTOBKE K KOJUIOKBUYMY CIIEAYET:

1) mpocMOTpeTb KOHCHEKTHI JIEKUMH M MPaKTHMYECKHX 3aHATMH M OTMETHTh B HHUX

HMCIOIIUCCA OTBCTHI Ha BOIIPOCHI KOJUIOKBHUYMaA.;
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2) ecnM KOHCIEKTbI cOJIEpKaT HE BCE OTBEThl MM 4YacTb BOINPOCOB BBIHECEHO
IpernojaBaTeIeM Ha CaMOCTOSATEIbHOE PACCMOTPEHHE, HEOOXOANMO U3YUHTh COJepIKaHue yueOHOM
JUTEpaTyphl, PEKOMEHJOBAaHHON MPENOAaBaTeseM;

3) B ciayyae BO3HMKHOBEHMs KakuX-1MOO 3aTpyJHEHMH IpH THOATOTOBKE CJIEIYyeT
00paTUTHCS 32 TOMOIIBIO K MPENOaBaTEINIO.

MeTtoauyeckue peKOMeH/alM U 110 NPOBeICHUI0 IK3aMeHa

ATTeCTallUOHHBIE HCIIBITAHUSA TPOBOJATCS IMpernoAaBaTesieM, BEAYLIUM JIEKIIMOHHBIE
3aHATHSA 110 TAaHHOW JUCLUILINHE.

ITpu npoBeneHNH MUCBMEHHOTO AK3aMEHA B ayAUTOPUU MOKET OAHOBPEMEHHO HAXOIUTHCS
9K3aMeHyeMasl IpyIIa B IOJTHOM COCTaBE.

DK3aMeHaI[MOHHBIN OMJIeT BEIOMpAET caM SK3aMEHYEMBIi B CIIyyailHOM MOpsIKe.

DK3aMeHyeMble MOTYT I0JIb30BaThCs MPOrpaMMOi y4eOHOM IUCHMIUIMHBL, a TaKXke ¢
pa3peleHus NIpernoaaBaress KalbKyJIaTOpaMu.

[Tpu npoBeneHNU 3K3aMEHa’K3aMEHYEMbIM IIPEAIaraeTcsi OTBETUTh Ha JIBA TEOPETUUYECKHUX
BOIPOCA U BBIMOJHUTS JIBa MPAKTHUECKUX 3a/1aHUSI B COOTBETCTBUU C IMPOUCHHBIMU TEMaMHU.

Bpems HanmmcaHus sK3aMeHallMOHHOW paboThl cocTaBiger 90 MuH. (IO JKETaHMIO
HK3aMEHYEMOI'0 OTBET MOXKET OBITh JOCPOUYHBIM).

W3noxxeHne Matepuasia BEJETCS B JIUCTE OTBETA, KOTOPBIM 3aTeM (110 OKOHYaHUH HK3aMEHA)
CllaeTcs Ha MPOBEPKY IK3aMEHATOPY.

ITpoBepka pabOT BBIMOJHACTCA 3K3aMEHATOPOM II0CIE€ OKOHYAHUS SK3aMEHa U OLEHKH
BBICTABJISIOTCS. B COOTBETCTBUU C KPUTEPUSMHU OLIEHUBAHUS.

B ciayuyae BO3HMKHOBEHMSI COMHEHMIl OTHOCHUTENBHO TINIyOMHBI 3HaHMM 3K3aMEHYEMOTIO
HK3aMEHATOp MOXET NPUIJIACUTH €r0 M 3aJaTh JOMOJIHUTEIbHbIE U YTOYHSIOUIME BONPOCHI B
npezenax yueOHOro MaTepuala, BBIHECEHHOTO Ha 9K3aMEH.

OneHka pe3ylnbTaToB  MUCHBMEHHOTO  aTTECTAllMOHHOTO  MCIBITAaHUS — OOBSBISAETCA
HK3aMEHYEMBIM B JIEHb €T0 IIPOBEICHUS.

CaMonoAroToBKa K NpakTH4YeCKUM 3aHATHAM

ITpy noATrOTOBKE K NPAaKTUYECKOMY 3aHATHIO 00y4JarolieMycsi HEOOXOMMO:

1) 03HaKOMHTBCS C COOTBETCTBYIOIIEH TEMOI MPOrpaMMbl AUCIUILTHHEI;

2) OCMBICIMTD KPYT U3y4aeMbIX BOIIPOCOB U JIOTHKY UX PaCCMOTPEHMUS;

3) TIATENbHO U3YUUTh JIEKIIMOHHBIM MaTepua;

4) n3y4nTh PEKOMEHA0BAHHYIO JIUTEPATYPy MO JAHHOU TEME;

5) 03HAaKOMHTBCS C BOIIPOCAMU OUYEPEIHOTO MPAKTHYECKOTO 3aHSATHSL.

Ba)kHpIM acleKTOM CaMOCTOSITEIbHOM TOATOTOBKM CTYAEHTOB SIBISETCSl padora ¢

OMOIMOTEYHBIM (POHIOM.
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Orta pabota mpearnonaraeT pa3jinyHble BapUAHTHI MOBBIIICHUS MPO(ECCHOHAIBHOTO YPOBHS
CTYJICHTOB B TOM UHCIJIE:

a) MOJIy4eHHEe KHUT B HAYYHOM aOOHEMEHTE;

0) U3y4YeHHe KHUT, )KypHAJIOB, ra3eT B YUTAIBHOM 3aJI€;

B) BO3MOXKHOCTB TIOMCKA HEOOXOJMMOI0 MaTepraa MocpeiCTBOM AJIEKTPOHHOTO KaTajora;

I) TOJXy4YeHHE HEOOXOIMMBIX CBEICHUH 00 HMCTOYHHMKAaX HHGOPMAIMH y COTPYIHHKOB

ONOJIMOTEKH.
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7. YueOHas quTepaTypa U pecypcbl HHPOPMAIMOHHO-TEJIEKOMMYHHKALMOHHOM CeTH

"Untepuer"

7.1. OcHoBHAas1 JIUTEpaTypa

1. Crok, /1. Benenue B axkoHOMeTpUKY / [I. CTOK, M. YOTCOH ; TIep. ¢ aHTJI. ; IO/ Hayd. pel.
M.IO. TypynueBoii. — Mocksa : W3narensckuit nom «/leno» PAHXul'C, 2015. — 864 c. —
(Akanemuueckuii  yueOHmk). -  ISBN  978-5-7749-0865-3. -  Pexum  jgocryna:
https://new.znanium.com/catalog/product/1043159

2. Hocko B.I1. Dxonomerpuka Kuura 1, U.1,2: yueOuuk. — M.: [leno, 2011. — 672 c.

3. KanTtoposuu I'.I'., Jlekuun: AHanu3 BpeMEHHBIX Ps10B, DKOHOMUYeCcKui xypHan BIIID,

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

7.2. JlonoJIHMTEIbHAA JIUTEPaTypa

1. Keamepon D.K. MuKpoIKOHOMETpHKA: METOAbl M WX NpuMeHeHus: Kaura 1 YyeOnoe
nocobue / Komepon D.K., Tpusenu I1.K., nep. ¢ anrn. nox Hayd. pex. Jememesa b. - M.:MJ{ Jleno
PAHXul'C, 2015. - 552 c.: 70x108 1/16. - (Axamemuueckuii yueOnuk) (ITeperuiér) ISBN 978-5-

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

2. Yunbsam, ['pun Dxkonomerpuueckuit ananus. Ku.1 / I'pun Yunbesawm ; mox penaxnueit C. C.
CunenbHukoBa, M. 0. TypyHnueBoii ; nepeBoa A. B. Xoasipes [u ap.]. — Mocksa : Jleno, 2016. —
760 c. — ISBN 978-5-7749-1157-8 (xu.1), 978-5-7749-0959-9. — Tekct : 3NEKTPOHHBIN //
DNIeKTPOHHO-OMOTHOTeUHAS cucreMa IPR BOOKS : [caiiT]. — URL:
http://www.iprbookshop.ru/95146.html

3. Yunesam, 'pun Dxonomerpudeckuii ananus. Ku.2 / I'pun Yunbam ; nox penakuueit C. C.
CunenbHukoBa, M. 0. TypynueBoii ; nepeBog A. B. Xoasipes [u ap.]. — Mocksa : Jleno, 2016. —
752 c. — ISBN 978-5-7749-1158-5 (xu.2), 978-5-7749-0959-9. — TekcT : 31eKTpOHHBIN //
DNeKTPOHHO-O0MOMHOTEeYHAs cucrema IPR BOOKS : [caiiT]. — URL:

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

4. Paccemn, JIpBuncon Teopus u Metonbl skoHOMeTpHKH / J[oBHuacon Paccen, [xeiimc Mak-
Kunnon I'. ; mon penakumeit E. U. AnapeeBoit. — Mockaa : Jleno, 2018. — 936 ¢. — ISBN 978-5-
7749-1205-6. — TexkcT : 3neKTpoHHBIA // DnekTpoHHO-OnOnMoreunas cuctema IPR BOOKS :
[caiiT]. — URL: http://www.iprbookshop.ru/95131.html

7.3. HOpMaTI/IBHbIe NMpaBoOBbIC JOKYMCHTHI 1 MHasl IIpaBoBast I/IH(])OpMaIII/Iﬂ

He npenycmotpeno.
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7.4. UnTepHET-pecypchl

1. www.cbr.ru — LlenTpansHabiii 6ank Poccun

2. minfin.ru — MunucrepctBo ¢punancos Poccun

. www.gks.ru — 'ockomcrtat Poccun

. www.rbc.ru — Mapopmannonnoe areHTcTBo «Pocouszneckoncantunr» (Poccus)

. www.worldbank.org — BcemupHsrii 6ank

AN n k~ W

. www.imf.org — Mex/1yHapOIHbII BaJIIOTHBIN (OHT

7. https://www.hse.ru/info — ['ocynapcTBeHHBIN YHHUBEPCUTET — BBICIIas MIkoiaa SKOHOMUKH
(Poccus)

8. www.beafnd.org - Bropo sxonomuyeckoro ananusa (Poccus)

9. http://www libertarium.ru/library - bubGnamoreka MarepuasioB MO SKOHOMHYECKOU
TEMaTHKe

10. www.ecfor.ru PAH MHCTUTYT HApOIHOXO035IICTBEHHOT'O IPOTHO3UPOBAHUSI.

7.5. NHbIe HCTOYHUKH

1. EnuceeBa N.W. (pen.). DxoHOMeTpHKa: YYeOHHK s OakajlaBpyuara U MarucTpaTypbl. —
M.: FOpaiit, 2015. — 449 c. — Cepus: bakanaBp u Maructp. AkaaeMUYeCKui Kypc.

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

3. MensuukoB P.M. DxonomeTpuka: yaedHoe nocooue. — M.: [Ipocmexkr, 2014. — 288 c.

4. ba6emko JI.O. OcHoBBI S3KOHOMETpHUeckoro monaenupoBanus. — M.: JIEHAH/I, 2016. —
432 c.

5. Marwomok B.M., banamosa C.A., Jlazantok W.B. OCHOBBI 3KOHOMETPHUUYECKOTO
MozenupoBanus ¢ ucnonb3zoBanneM EVIEWS: yae6noe mocooue — M.: PY/IH, 2011. — 206 c.

6. Kpemep H.III. DxoHOMeTpuka [DIEKTPOHHBIN pecypc]: YUeOHUK IS CTYJIEHTOB BY30B/

Kpemep H.I11., [Tytko b.A.- M.: KOHUTU-JTAHA, 2012 http://www.iprbookshop.ru/8594

7. Hoyreptu K. BBenenuwe B skoHOMeTpHKYy: YueOHuk. 2-¢ usn./ Ilep. ¢ anrn. — M.:
NH®PA-M, 2004. — 432 c.

8. Bep6uk M. (2008). ITyTeBoauTens 1O COBPEMEHHON dKOHOMETpHKe. M., HayuHas kawura.

9. Marnyc 4. P., Kareimes I1. K., [lepeceukuit A. A. DkoHomerpuka. HauanbHbiil Kypc:
Yuebnuk. — 7-e uzn., ucnp. — M.: [eno, 2007. — 504 c.

10. DxoHOMeTpHKa : yueOHHK /1t OakaiaBpuata u Mmaructparypsl / . U. Enuceesa [u np.] ;
non penakiuend M. U. EnuceeBoit. — MockBa : M3matensctBo FOpaiit, 2019. — 449 c¢. —
(bakamaBp u wmaructp. Axanemuueckuit kypc). — ISBN 978-5-534-00313-0. — Teker
anektporubii // OBC FOpaiir [caiit]. — URL: https://biblio-online.ru/bcode/431129
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8. MarepuaibHo-TeXHHYecKas 0a3a, MHPOPMALMOHHbIE TEXHOJOIMH, IPOrPAMMHOE
o0ecnieyeHue U HHGOPMALMOHHBIE CIIPABOYHbIE CHCTEMbI

JUis mpoBeneHUs 3aHATUH 1O JUCLHUIUIMHE HEOOXOOUMO MaTepHaIbHO-TEXHUUYECKOE
oOecrieyeHHe Y4eOHBIX AyAUTOPHM (HArJSAHBIMM MaTepualaMH, 3KpPaHOM, MYJIbTUMEIUHHBIM
npoektopoM ¢ HoytOykamu (IIK) mis mpesentamum ydeOHOro Martepualia, BBIXOJAOM B CETh
Wntepuer, nporpammueiMu mnpoxyktamu Microsoft Office (Excel, Word, PowerPoint)) B
3aBUCUMOCTH OT THUIA 3aHATHHA: CEMUHApCKOTO U JIEKIMOHHOTO THIIOB, TIPYIIOBBIX MU
MH/IMBUAYAIbHBIX KOHCYJIbTAlUH, TEKYILEro KOHTPOJIA U IPOMEXYTOYHOM aTTeCTalluy.

st caMoCTOSITeNTbHOM paboThl 00YYAIOIIUMCS HEOOXOIUM JIOCTYI B YHUTAIbHBIC 3alIbI
OMOJIMOTEKH W/WIU TOMEIICHWEe, OCHAIICHHOE KOMIBIOTEPHOH TEXHHKOH C BO3MOXHOCTHIO
noJKiroueHust K cetu «VHTepHeT», OCTyN B 3JIEKTPOHHYI0 MH(POPMALMOHHO-00pa30BaTEIIbHYIO
cpeny opranuzanuu 1 ObC.

Ba3bl JaHHBIX, HHPOPMALHOHHO-CIIPABOYHbIE U MONCKOBbIE CHCTEMBbI

1. www.biblio-online.ru —2OnekTponHo-6ubauoTeyHas cucrema [IbC] HOpaii;

2. http://www.iprbookshop.ru — DnektponHo-6ubnnoreunas cuctema [IbC] «Iprbooks»

3. https://e.lanbook.com - DnexTpoHHO-O0MbMMOTEeUHas cuctemMa [DBbC] «Jlanby.

4. https://new.znanium.com DIeKTpOHHO-O0MOMMOTeUHast cuctema [OBC] «Znanium.comy._

5. https://www.ibooks.ru - Dnekrponno-oubiuoreunas cucrema «KIBOOKS.RUy.

6. https://grebennikon.ru - DNeKTpOHHAs oubmuoreka  M3mareirnckoro noMa
«I'peOGeHHUKOBY.
7. https://eivis.ru/basic/details — «East View» [lonHbple TEKCThI POCCHHCKUX HAYYHBIX U

IIPAKTUYECKUX >KYPHAJIOB, a TAK e ra3eT HEeHTpalbHOU npeccsl Poccun.

8. https://elibrary.ru/defaultx.asp? - Hayunas snexrponnas 6uommoreka eLIBRARY.RU.

9. https://www.jstor.org - Jstor. [ToHbIe TEKCTbI HAyYHBIX KYPHAJIOB M KHUT 3apyOeKHBIX

U371aTEIIbCTB.

10. https:/link.springer.com - [ToJTHOTEKCTOBBIC MOTUTEMATHUECKHE Oa3bl aKaIEMUYECKUX
KYPHAJIOB M KHUT U3/1aTeNILCTBA Springer.

11. https://academic.oup.com/journals?login=true - JIocTyn K HOBBIM BBIIIyCKaM U apXHUBY
xypHanoB M3narensctBa Okcpopackoro yausepeurera Oxford Academic;

12. https://journals.sagepub.com - IlonHoTekcroBas 0a3a  Hay4HbIX O KypHaJIOB
aKaJIeMHYECKOT0 M3/1aTeNIbCTBA Sage.

13. https://www.elibrary.imf.org - IMF eLibrary Kuuru uznatensctBa MexayHapoIHOTO

BaJIFOTHOI'O q)OHl[a, a TaK)KC MAaKpPOSKOHOMHUYCCKHUC U (bI/IHaHCOBHe JaHHBIC.

14. https://www.journals.uchicago.edu - Chicago Journals. JlocTyn Kk HOBBIM BBIIyCKaMm U

apxuBy xypHasioB M3natenbcTBa UnKarckoro yHuBepcureTa.
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15. https://www.cambridge.org/core/ Cambridge Core. IlomHoTekcToBass 0a3za Hay4HBIX

cTaTell M KHUT BEAYIIET0 MUPOBOTO akajeMuueckoro m3aarenscrea Cambridge University Press.

16. https://www.sciencedirect.com - SCIENCE DIRECT. IlonHble TEKCTHI XypHaJIOB U

crpaBouHnkoB Handbooks m3natenscTBa Elsevier
17. https://onlinelibrary.wiley.com - WILEY. Ha nnardgopme Wiley nocTynHBI BBITYCKH
1500 akameMuvecKkux )KypHaJIoB pa3HbIX npoduieid, u3ganaeix Wiley Periodicals B 2015-2019.

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

Dictionary of Economics. CnoBapb, SHIMKIONEIUS, €KEKBApPTaJIbHO OOHOBISEMBII CIIPaBOUYHUK
10 YKOHOMHUKE.

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

publishing - EBSCO Publishing. EBSCO. W3nanust mo sKOHOMHUKE, OW3HECY, MEHEIHKMEHTY,
COITMOJIOTHH, TIOJIUTOJIOTHH, HH(OPMATHKE U JIP.

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

nauchnykh-zhurnalov - NEICON. ApxuB Hayu4HBIX YpHaJOB» COCTOUT M3 CTAaTE, BBIIICAIINX B

KypHanax minarenbcTtB: Annual Reviews, Cambridge University Press, Oxford University Press,
Sage Publications, Taylor & Francis.

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

PedepatuBHas 6a3a, sBIstOMAsACS yKa3aTeJIeM HAyYHOTO IIUTHPOBAHUS

22. https://cbonds.ru/?show_main - HHdopmanmoHHo-aHAMUTHYECKUN  mOpTal

(hMHAHCOBBIX JaHHBIX HH(POpMaMOHHOTO areHTcTBa Cbonds.

23. https://ar.oversea.cnki.net - ba3a JaHHBIX TMOJHOTEKCTOBBIX AHTJIOS3BIYHBIX PECYPCOB

10 BCEM aKaACMHUYCCKUM JUCHUIIIINHAM, OHY6JII/IKOBaHHBIX B Kurae.
24. https://spark-interfax.ru Cucrema mpodecCHOHATIBHOTO aHaIM3a PHIHKOB M KOMITAHUN

«CITAPK»

25. https://megapro.ranepa.ru/MegaPro/Web - 31eKTpOHHBIN KaTaqor Hay4YHOH
ounonmmorexu PAHXul'C;
26. CnpaBouHo-npaBoBas cuctema «Koncynbrantllirocy.

277. DNeKTPOHHBIN NEPUOAUYECKUN CITPAaBOYHUK «I'apaHT».
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