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1. Hepeqenb NJIAHUPYEMBIX Pe3yJabTaTOB oﬁyqemm Mo AMCHMIIJINHE, COOTHECCHHBIX C
IJIAHUPYEMBIMHU peE3yJIibTaTaMHU OCBOCHUS IMIPOrpaMmMbl

1.1. Juctmmmaa bB1.0.09 «DOkxoHomeTprka» oOecredynBaeT OBIAJCHUE CICAYIOMUMA

KOMITETEHIIMSIMU:
Kon
Kon HaumenoBanne HaumeHnoBanue koMnoHeHTa
KOMIIOHEHTa
KOMIIETEHIINN KOMIIETEHIIUU KOMIIETEHIINU
KOMIICTCHITUH
[Ipumensier WHCTPYMEHTBI
CrnocoGeH  TpPUMEHSTH P Py
P KOHOMETHIICCKE SKOHOMETPUKHA B IENsIX cOopa,
OIIK OC-4 P OIIK OC-4.1.1 | ©6paboTku u aHaJIn3a
METOABl ISl  PELICHMS -1
CTATUCTUYCCKUX JTAHHBIX
MIPUKJIAHBIX 3a/1a4

1.2. B pe3ynbTaTe 0CBOCHHS JUCHUIUIMHBI y CTYJCHTOB JIOJKHBI OBITH CPOPMHUPOBAHBI:

Kox xommonenra PesynbraTer 00y4eHus
KOMIIETEHIINU (meckpunTopsl)

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

OIIK OC+4.1.1 HA YPOBHEe YMEHMii: TPUMEHSTh CTAHIAPTHBIE METO/BlI MOCTPOCHHS U
OIICHUBAHUS YKOHOMETPUYECKHUX MOJICIICH;

Ha YPOBHE€ HABBIKOB: [TOCTPOCHNEC U aHAJIU3 D9KOHOMCTPHUYCCKUX MO}ICJ’IGﬁ.

2. O6beM H MecTO IMCHUILTHHBI B cTpykType OIT BO

O0beM IMCUMIINHBI

Hucuunnuna b1.0.09 «Okonomerpuka» coctaBisier 10 3aueTHbIX eauHuL, T.e. 360
akaJzieMuuecknx 4acoB (270 acTpOHOMHYECKUX YaCOB)

Ha xonTakTHyt0 paboTy c mnpemnojaBaTesneM BbiaeneHo 132 axagemuueckux yaca (99
ACTPOHOMHUYECKUX YacOB), U3 HUX 64 akaJeMHYeCcKuX daca (48 aCTpOHOMHYECKUX YacOB) JIEKIIHMA 1
64 akagemMuueckux 4aca (48 acTpOHOMHYECKHMX YacOB) MPAKTUYECKUX 3aHITHIM, 4 aKaJeMHUeCKHUX
qaca (3 acCTpOHOMMUYECKUX 4aca) BBIAEIEHO Ha KOHCYJIbTALMIO IO MPOMEKYTOUYHON aTTeCTallM; Ha
CaMOCTOSITENIbHYIO paboTy oOyuwaromuxcsi BbigeneHo 156  akagemuyeckux yacoB (117
ACTPOHOMHUYECKUX YacOB) sl OUHOU (/0.

Ha xoHTakTHyr0 paboTy ¢ mpemoaaBaTeleM BbIIeIeHO 68 akagemuueckux dYacoB (51
aCTPOHOMUYECKUM Yac), u3 HUX 32 akageMUyecKux yaca (24 acTpOHOMUYECKUX Yaca) JeKUui u 32
aKaJeMHUecKHX vaca (24 acTpOHOMHYECKHX yaca) IPaKTHUECKUX 3aHITUH, 4 akaJeMHUYeCKHX yaca

(3 acTpoHOMHYECKMX Yaca) BBIACJIEHO Ha KOHCYJBTAI[MI0 MO MPOMEXYTOYHOH arTecTanuu; Ha



CaMOCTOSITeNIbHYI0 paboTy oOywaromuxcs BbyieneHo 220  akagemudeckux dacoB (165

ACTPOHOMUYECKUX YacOB) JJIsI OYHO-3209HOHU (/0.

Mecto mucuuminnasl B crpykrype OII BO

Hucummuua b1.0.09 «9koHoMeTprKka» u3ydaercs Ha 3 Kypce, B 5 u 6 cemecTpax s

CTY/IeHTOB OuHOM (/0; Ha 3 1 4 Kypce, B 6 U 7 ceMecTpax /Ui CTYACHTOB OYHO-3a04HOM (/0.

Hucturnnuna b1.0.09 «9xoHoMmeTpukay peanusyercs nocie uzydenus: aucuumiva b1.0.04

«Teopus BepostHocTel»; b1.0.05 «MaTeMaTnyeckast CTATUCTHKAY.

I/I3yquI/Ie AUCIHUIIIIMHBI 3aKAHYNUBACTCA 9K3aMCHOM B KaXX/I0M N3 CEMCCTPOB.

3. Conep:kaHue M CTPYKTYpPa JMCHUILTHHBI

3.1. CTpyKTypa AUCHUNIHHBI

Ounasa ghopma ooyuenusn

O0beM JUCHUILIMHDBI, aK. Yac.

KonTakTHasi padora dopma
o0yuarwuuxcs ¢ TeKyllIero
Ne n/x HaunmeHoBaHue TeM npenogasaresemM CP KOHTPOJIsA
(paszneJioB) Bcero 10 BUaM Y4eOHbIX o ycneBaeMocTu®*,
3aHATHH NMPOMEKYTOYHOM
J/ | JP/ | T3/ KCP arrecrauMu™**
A0T | A0T | AOT
OKOHOMETpUKAa U  ee
CBSI3b C DKOHOMHYECKOH
Tema 1. Teopueid. Merononorus 3 ) ) 4 Kon
SKOHOMETPUYECKOTO
HCCIIEJOBAHUS. Turmbl
SKOHOMUYECKUX JAaHHBIX
Monenb napHOU
JINHEHOM  perpeccum.
Tema 2. | Meton HauMEHBIIINX 20 4 4 12 K,Kon
KBaJIpaToB. Teopema
I'aycca-MapkoBa
[IpoBepka rumore3 B
MOJEIHN MapHOM
JIMHEHHOM  PErpeccHH.
Beibop  “nHawmmyureit”
K,Kon
Tema 3. | mogenu. Hapymenune 26 6 6 14

MPENOCHIIIOK TEOPEMBbI
l'aycca-Mapkosa.
Perpeccus oe3
CBOOOIHOTIO YWieHa




Ne i/

HanMmenoBaHmne Tem
(pa3nesioB)

O0beM TMCHUIIMHBI, AK. YaC.

Bcero

KonTakTHasi padora
o0yuaruuxcs ¢
npenoaaBartejieM

Mo BUAaM Y4eOHBIX
3aHATHH

J/ | JIp/
JIOT

113/

0T KCP

JIOT

CP

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

Tema 4.

Monenb
MHOECTBEHHOMU
JIMHEWHON  perpeccud.
MHK. Teopema ['aycca-
Mapxkoga. IIpoBepka
BBITIOJIHEHUS
CTaHJIapPTHBIX
MIPETOI0KEHUH 00
omuOKax B JUHEHHOM
MOJICJIH HAaOII0ICHUI

20

12

K,Kon

Tema 5.

[IpoBepka runores wu
CTaTUCTUYECKUE BBIBOJIBI
B MOJENH
MHOECTBEHHOU
JIMHEWHOMU perpeccuu

14

10

K,Kon

Tema 6.

Henunelinnie
pErpeCCUOHHBIE MOJIETU

20

12

K, Kon

Tema 7.

Onenka pe3yJIbTaToB
HCCIIEJOBAHHNM,
OCHOBAHHBIX Ha
MHOKECTBEHHOM
perpeccuu

20

12

K,Kon

Tema 8.

CranuoHapHble
BpPEMEHHbIE
Monenn ARMA

PAIBI,

34

10 10

14

K,Kon

Tema 9.

Hecraunonapusie
BpPEMEHHBIE
Nnentndukanus
CTallMOHAPHBIX u
HECTAIlMOHAPHBIX PSIIOB
B pamMKax  Moneneu
ARIMA

PSIBL.

30

14

K, Kon

Tema
10.

Perpeccuonnslii  aHanus
TUISL CTaLlMOHAPHBIX
BPEMEHHBIX PAIOB.
JIMHaMHUYECKHE MOJIENH

26

14

K,Kon

Tema
11.

Perpeccuonnslii  aHanus
HECTallMOHAPHBIX
BPEMEHHBIX PSAIOB.
Kounrerpanus u monenu
KOPPEKIUU OMHOKaMU

26

14

K,Kon

Tema
12.

Monenu MaHEeIbHBIX
TAHHBIX

20

12

Kon




O0beM TMCHUIIMHBI, AK. YaC.

KonTakTHasi padora dopma
o0yyarommxcst ¢ TeKyl1ero
HaumeHnoBaHue Tem npenoaaBartejieM KOHTPOJIsI
Ne ni/m CpP
(pa3nesioB) Bcero 10 BUIaM Y4eOHbIX o ycneBaeMoCcTu**,
3aHATHH NMPOMEeKYTOUHOI
J/ | JIpP/ | 113/ KCP arrecraumu™**
A0T | 10T | JOT
Tema Moneima . ¢ K,Kon
3. OrpaHH4EeHHOH } 20 4 4 12
3aBHCHMOM IIepeMEHHOM
Koncynbranuu Ha 4
IPOMEKYTOUHYIO aTTECTAIHIO
[IpomexxyTo4Has aTTecTanus 72 k3 (2)
Bcero: 360 64 64 156
Ouno-3aounaa popma 0oyuenusn
O0beM JMCHUIIHHBI, aK. Yac.
KonrTakTHas padora dopma
o0yuarouuxcs ¢ TeKyIllero
HanmenoBanue Tem npemnoaaBareyemM KOHTPOJIsI
Ne i/ Cp
(pa3neJioB) Bcero 10 BHaM Y4eOHBbIX o ycneBaeMocTu**,
3aHATHH NPOMEKYTOYHOMI
J/ | JIpP/ | 113/ KCP arrecrauuu***
AO0T | 10T | JOT
DKOHOMETpUKa U €€
CBSI3b C 3KOHOMHYECKOU
Tema 1. Teopuer. Meronomorus 18 ’ i 16 Kon
SKOHOMETPHUYECKOT O
HCCIIeIOBaHUS. Tumsl
SKOHOMUYECKUX TAHHBIX
Monenb napHOH
JIMHEWHON perpeccuu.
Tema 2. | Meton HauMEHBIIINX 24 2 4 18 K,Kon
KBaJpaToB. Teopema
I'aycca-MapkoBa
[IpoBepka rumores B
MOJEIH MapHOMU
JIMHEWHOM perpeccuu.
Bri60 “Hanmyuien”
Tema 3. MOI[GJ'IF;/I. Hapzl/IHGHI/Ie 26 4 4 18 K.Kon
MPEANOCHUIOK  TEOPEMBI
I'aycca-Mapkosa.
Perpeccus 6e3
CcBOOOIHOTrO YWieHa




Ne i/

HaumenoBanue TeM
(pa3neJioB)

O0beM TUCHMILIMHBI, aK. Yac.

Bcero

KonTakTHasi padora
o0yuaruuxcs ¢
npenoaaBartejieM

Mo BUAaM Y4eOHBIX
3aHATHH

J/ | JIP/ | 13/

10t | ot | gor | XCP

CP

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

Tema 4.

Mopaenr MHOXXECTBEHHOMH
JINHEWHOM perpeccuu.
MHK. Teopema I'aycca-
Mapkosa. IIposepka
BBIIIOJTHEHUS
CTaHJIaPTHBIX
MIPEATIONOKESHU I 00
OomMOKax B JHHEHHOH
MOJie I HaOIr0IeHUI

26

18

K,Kon

Tema 5.

[IpoBepka rumores wu
CTaTUCTHUYECKHUE BBIBOJIbI
B MOJIENHU
MHOKE€CTBEHHOU
JINHEWHOMN perpeccuun

26

18

K, Kon

Tema 6.

Henunelinnie
pETrpPECCUOHHBIE MOJETU

24

18

K,Kon

Tema 7.

Orenka pe3yJIbTaTOB
HCCIICJOBAHMUIA,
OCHOBaHHBIX Ha
MHOKECTBCHHOM
perpeccuu

22

18

K, Kon

Tema 8.

CrarnmonapHsbie
BpeMeHHBIe pSII[I:I,
Mopnenu ARMA

18

16

K, Kon

Tema 9.

Hecranmonapasie
BpEMCHHBIE PAIBL
WNnentudukarnms
CTaIlMOHAPHBIX u
HECTAIIMOHAPHBIX  PSJIOB
B paMKax  MoJeneu
ARIMA

18

16

K, Kon

Tema
10.

Perpeccuonnslii  ananus
JUIS CTallMOHAPHBIX
BPEMEHHBIX PAIOB.
JlnHamuyeckue Moaenun

20

16

K, Kon

Tema
11.

Perpeccuonnsiii  aHanus
HECTallMOHAPHBIX
BPEMEHHBIX PAIOB.
Kounrerpanus u monenu
KOPPEKIMH OLIMOKaMHU

20

16

K, Kon

Tema
12.

Mopenu HaHEeIbHBIX
TAHHBIX

20

16

Kon

Tema
13.

Mogenu ¢ orpaHU4YeHHON
3aBUCUMOM IIEPEMEHHOU

20

16

K,Kon




O0beM TUCHMILIMHBI, aK. Yac.
KonTakTHasi padora dopma

o0yyarommxcst ¢ TeKyl1ero

Ne i/ HaunmeHoBaHue TeM npemnojaaBarejieM CP KOHTPOJIsI
(pa3neJioB) Bceero 10 BUIaM Y4eOHbIX o ycneBaeMoCcTu**,
3aHATHI MPOMEKYTOYHOM

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

Koncynbranuu Ha

IPOMEXKYTOUHYIO aTTECTALNIO 4
[IpomexyTOUHas! aTTecTauus 72 k3 (2)
Bcero: 360 32 32 220

Hcnonb3yemble COKpaIlieHusI:

JI — 3aHATHS TEKIMOHHOTO THUMA (JIEKIIMU U UHbIE y4eOHbIC 3aHATHUS, IPEAYCMATPUBAIOIINE
MPEUMYIICCTBCHHYIO Tepefadyy y4eOHOW uWHpOpManuu MeAarorndecKuMu  pabOTHHKaMHU
opraHu3anuu v (WIM) JUIAMU, MPUBJIEKAEMBIMH OpPTaHM3aAIMed K peain3aluu 00pa30BaTeIbHBIX
IIPOrpaMM Ha MHBIX YCIOBUAX, 00YUAIOIIUMCS ).

JIP — naGoparopHbie paboThI (BUA 3aHATHII CEMUHAPCKOTO TUTIA).

[13 — mpaktuueckue 3aHATHS (BUIbBI 3aHATHI CEMHUHAPCKOrO THUIMA, 33 HCKIIOYEHUEM
abopaTOPHBIX padoT).

KCP - wunpuBupayanbHas pabGoTa oOydaromuxcss C MeJarorudyeckuMu pabOTHUKAMU
OpraHu3aui 1 (UiIu) JHUIAMU, TPUBICKAEMbIMH OpPTaHM3AIMeH K peanu3aluu 00pa30BaTeIbHBIX
MPOrpaMM Ha WHBIX YCIOBUAX (B TOM YUCIIC WHANBUAYATbHBIC- KOHCYJIBTAIH )

JOT - 3aHATHA, TOPOBOAUMBIE C TPUMEHEHHEM JUCTAHIIMOHHBIX OOpa30BATEIHHBIX
TEXHOJOTHI, B TOM 4YHCJIE C MPUMEHEHHEM - BHPTYaJbHBIX aHAJIOrOB MpodeccroHaIbHOI
JIeATETbHOCTH.

CPO — camocrosTenbHass paboTra, ocymiecTBisieMas 0€3 ydacTHs MeIarorHyecKux
paOOTHMKOB OpraHuM3aluu W (WiIW) JIMI, [PHUBJICKAEMBIX OpraHu3alued K peaau3aiuu
00pa3oBaTeNbHBIX IPOrpaMM Ha MHBIX YCIOBUSIX.

Ilpumeuanue:

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

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



3.2. Conep:xaHue QTUCHMILINHBI

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

DKOHOMETpPUKA U €€ CBA3b C SKOHOMHUYECKOM Teopueld. Ha kakue BONpOCHI MO3BOJSIOT
OTBETHUTh 3KOHOMETPUYECKHE METOJIbl. MoJienu CBSI3U U MOJIENI HAOJIIOJICHUI; SKOHOMETpUiecKas
MOJIENb, TOA00paHHast MOJieNb. THUIBI JaHHBIX U Mojieneil. ICTOUHMKM CTaTUCTUYECKUX JTaHHBIX.

Tema 2. Mogegr napHoil JuHeHHOH perpeccuu. Merox HaMMeHbIIMX KBaJApaToB.
Teopema I'aycca-Mapkoga.

Teoperuueckass u BbBIOOpOYHas perpeccus. VHTepmperanus CIydyailHOro dieHa.
JIuHeHOCTh perpeccuu 1o nepeMeHHbIM U napameTpaM. Meroa HaumeHbuxX kBagparoB (MHK).
Cpoiictea MHK ounenok mapamerpoB Mmoaenu. ['eomerpus MHK. Ilpennonoxkenus wmerona
HAaUMEHBIINX KBaJapaToB U TeopeMa ["aycca-MapkoBa. Beibopounoe pacnpenenenne MHK onenku.

Tema 3. IlpoBepka rumore3 B MoOJeJHM NapHO JuHeiiHOW perpeccun. BpiOop
“Hamnyqmeii” moaeaun. Hapymenue npeanocsliiok teopembl I'aycca-Mapkosa. Perpeccus 6e3
CBOOOTHOI0 YJICHA.

[IpoBepka CTaTHUCTUYECKUX THUMOTE3 O KO3 UIMEHTaX perpeccud U JIOBEpPHUTEIbHBIC
MHTEpBaJIbl. J[ByCTOPOHHME M OJHOCTOPOHHHME TUMOTE3bl. Perpeccusi ¢ OGuHapHO# 00BsACHSIOIIEH
nepeMeHHoil. Kputepun kauecTBa NpHOMMKEHHS TaHHBIX MOJENBI0O W UX HCIOJb30BaHUE JUIS
BBIOOpa Mojenu. Hapymenus npeanonoxenuit TeopeMsl ['aycca-MapkoBa (TeTepoCcKeIacTUIHOCTD,
aBTOKOPPENUPOBAHHOCTh) M MX MOCHEACTBUA. MeToabpl «OOphOB» € HapyLICHUSIMH
MPEAIoNOKEeHUM TeopeMbl l'aycca-MapkoBa. Mcronp30BaHHE  OLIEHEHHOW MOAENM IS
IIPOrHO3MPOBAHMUS.

Tema 4. Monpeab MHo:KecTBeHHOU JuHeliHOM perpeccun. MHK. Teopema I'aycca-
Mapkosa. [IpoBepka BbINOJHEHUS CTAHAAPTHBIX NMPEANOJI0KeHU 00 omUOKAX B JIUHEHHOI
MO/1eJI HA0JII01CHHIA.

CmemieHue u3-3a TPOIMYIICHHOW mMepeMeHHOW. Mojienb MHOXECTBEHHON JIMHEWHOM
perpeccun. OlLieHKa HauMEHBIIMX KBaJpaToB. [IpenmonokeHrs MeTo/la HaMMEHBIIUX KBaJIpaTOB
JUIT MOJIENIM MHOXXECTBEHHOM JIMHEWHOW perpeccun u Teopema [‘aycca-MapkoBa IIposepka
BbinonHeHus: npennonoxkennii MHK. Hapymenuss npennonoskenuit teopeMsl I'aycca-Mapkosa
(reTepoCcKeacCTUYHOCTh, MYJIbTHKOJIJIMHEAPHOCTh, aBTOKOPPEIUPOBAHHOCTH), MX IOCIEICTBUS U
MeToJIbl «00phOBI» ¢ HUMU. KpuTepun kauecTBa MpUOIMKEHUS TaHHBIX MOJIENIBI0 MHOKECTBEHHOMN
JTUHEHHON perpeccuy U X UCIOIb30BaHUE TSl BRIOOpA MOJICIH.

Tema S. IlpoBepka rumore3 M CTAaTUCTHYECKHE BBIBOAbI B MOJEJH MHOKECTBEHHOM

JINHEHHOH perpeccuu.
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[TpoBepka runoTe3 M JOBEpUTENbHBIE MHTEPBAJb A OAHOTO Koddduimenta. [Iposepka
COBMECTHBIX TUNOTE3. TecTHpoBaHHE OrpaHUYEHUs, BKJIFOYAIOUIETO HECKOIBKO KOA((HUIMEHTOB
Mozenu. TectupoBaHue crierupUKaIIyd MOICTH MHOKECTBEHHOM JINHEWHON PeTPecCuu.

Tema 6. HeinHelinble perpecCHOHHbIE MO/IEJIN.

OOmast  cTpaterust MoOJENUPOBaHUS  (YHKIMM  HENMHEHHOM  perpeccuu.  Bunel
HenuHetHocTu. [lapHas HenuHeWHas perpeccus. BzauMopnencTBue MeEXAY HE3aBUCHUMBIMU
IIEPEMEHHBIMHU.

Tema 7. OueHka pe3yJbTaTOB MCCJIEA0BAHMI, OCHOBAHHBLIX HA MHOKECTBEHHOM
perpeccuu.

BHyTpeHHss 1 BHENmIHISI 000CHOBAaHHOCTh HMccienoBaHus. CMeneHne u3-3a MpOIyIeHHBIX
MIEPEMEHHBIX, CMEIIIEHNE U3-3a OIIMOOK U3MepeHUs: OOBSICHSIOIUX MEPEMEHHBIX, OTCYTCTBYIOILINE
JTaHHbIE, CMEIIeHne u3-3a 0TO0opa HabroAeHul, HenpaBuiIbHas creundukanus (yHKIMOHAIBHON
dopmbl perpeccuu. B3anMuoe BiMsHUE nepeMeHHBIX. CHUCTEMbl OJHOBPEMEHHBIX YpPaBHEHH.
CtpykTypHass © mnpuBeieHHas (GOpMbL. DK30T€HHBIC, SHJOTCHHBIE, MPEIONpeIeTICHHbIC
nepeMeHHble. aeHTuQUIMpPYyeMOCTh OTAENbHBIX yYpaBHEHUN CTPYKTYpHOU (opMbl. OLeHuBaHUE
CHUCTEMbl OJHOBPEMEHHBIX YypaBHEHHMH. BHyTpeHHssI UM BHEIIHAS OOOCHOBAaHHOCTh IIPH
IIPOTHO3UPOBAHUU 110 MOJEIH perpeccuu. [IoHaTre 0 METOIE HHCTPYMEHTAIBHBIX IIEPEMEHHBIX.

Tema 8. Ctaniuonapubie BpeMeHHble psiabl, Mogean ARMA.

Bpemennoii pan. CToxacTHdeckuil ciaydaiHbIi nponecc. CTalMoOHapHbIE BPEMEHHBIE PsIJIbL.
ABTokoppensunonHas ¢pyHkuus. bensiii nrym. [IpoBepka Ha rayccoBCKuil Oesblii nrym.

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

Wnentudunupyemocts, yciaoBue obOparumoctu. JluHeitHble mporiecchl. Pasmokenue
Bonpga. [Ipumeps! cTalimOHAPHBIX BPEMEHHBIX PSIIOB B SKOHOMUKE.

ITponiecc AR(p), ycnoBue cranmoHapHOCTH. [IpencTaBnenue B BUjie CKOJB3SAIIETO CPETHETO
0eCKOHEYHOI0 TIOPSIJIKA.

MA(q) — ycioBue OoOpaTUMOCTH — TMpeACTaBICHHE B BHJIE NPOIECCa aBTOPETPECCUU
6eckoneuyHoro nopsaka. Heobpatumsiit mporecc MA(1). [Ipouecc aBroperpeccuu, HauMHAIOLUIUICS
B OINpE/EICHHbI MOMEHT BPEMEHH, BBIXOJ Ha CTaOMIbHBIN pexxum. Koppemnorpamma mporecca
AR(p). YpaBuenus FOmna-Yokepa. Monenu ARMA, ycrnoBue cTaiimoHapHOCTH, IpobieMa oOumx
MHOxuUTene. Moaenu ARMA, yduThIBaloIne C€30HHOCTb.

Nnentuduxanus cranuonapHon monendn ARMA 1o aBTOKOpPENSIIMOHOW M YacTHOM
aBTOKOPPENAUMOHHON  GyHKuMAM. Tabmuiesl  moBeaeHHs — KoppesnorpamMMm.  BeiGopouHast
KoppenorpaMMa. DproaudHocTb. Kpurepun A MpoBEpKHM paBEHCTBA HYJIIO aBTOKOPPEISALUN U
JacTHbIX aBTokoppensuui. IIpencraBnenune u npumenenue Q-tectoB boxca-Ilupca u Jlbronra-

Bbokca miis rpynnsl BBIOOPOYHBIX aBTOKOPPEIISIINMI.
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Merononorus  bokca-Jlxenkunca. OueHuBaHue  cTalmoHapHod wmozaenu  AR(p).
OuenuBanne cranuoHapHo wmoxenu MA(q). OuenuBanue crauuoHapHot ARMA(p,q).
JuarnocTuka onieHeHHOUM Mozenu. Beioop Mozenu, ocHOBaHHBIM Ha HH()OPMALIMOHHBIX KPUTEPHUSIX.
[Tporuo3upoBaHue Ha OCHOBE MOA0OPaHHON MOJAEIH.

Tema 9. Hecranmonapuble BpeMmeHHble psiAbl. UaeHTndukanus CTAalHOHAPHBIX H
HeCTALMOHAPHBIX PAA0B B pamkax Moaesaeid ARIMA.

Hecranmonapueie psabl. IIporecc, cTtanpoHapHbId OTHOCUTENBHO JIE€TEPMHUHUPOBAHHOTO
Tpenna. Croxactuueckuid TpeHa. TS u DS psaasl. Monenun ARIMA.

Kpurepun [uxu-®Oymnepa. Passutne wu wuontoctpanus Tecta [uku-®ymnepa u
pacmupeHHoro tecra [uku-@yiiepa Ha HAIMYME €IUHUYHOTO KOpHSA. UyBCTBUTENBHOCTH K
HaJIUYMIO JETEPMUHUPOBAHHBIX perpeccopoB. F-cratncruku. KBanpatwunelii TpeHn. KpaTHbie
KOpHHU. MHOroBapruaHTHas nporenypa.

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

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

HccnenoBanue mnpoOieM, BO3HHUKAIOMIMX IPU TECTUPOBAHUM HAa €IMHUYHBIH KOPEHb
(xputuka Ileppona (Perron, 1989) tecToB Ha eAMHWYHBIN KOpeHb). MccienoBaHue HEKOTOPBIX
TECTOB Ha €IUHUYHBIN KOPEHb IIPU HAJIMYUM CTPYKTypHOTO casura. [lonarue o tecrax Ileppona u
3UBOTa-DHAPIOCA HA EIMHUYHBIN KOPEHb ITPU HAJTMYHUH CTPYKTYPHBIX CABUTOB B JTaHHBIX. [loHATHE
O CE30HHBIX €IMHUYHBIX KOPHSX.

Tema 10. PerpeccMoHHBIii aHaJM3 /I CTAlMOHAPHBIX BPEMEHHBIX PAIOB.
JAuHamMuyeckue MoJeJIu.

Junamuueckue Mozenu. Mojens BEKTOPHOM aBTOperpeccuu (vectorautoregressivemodel,
VAR). VYcnosue crabuiapHOocTH VAR, Haxoxaenwe crtabuibHOro coctostHus. OTkpeitas VAR.
Haxoxxnenue ctaObuiabHOM CBSI3W MexIy psaamu, coctaBisiromiumMua VAR. Ilonbop u oneHuBanue
VAR, numarHoctudeckue mpoueaypbl. Vcmonb3oBaHHE MHOTOMEPHBIX — WH(POPMAIMOHHBIX
kputepueB: Akaumke, XenHHaHa-Kyunna) u IlIBapna-baiteca. Bpibop cnemumdukanum moaenu,
ONTUMAJILHOW TITyOMHBI 3aMa3/ibIBAHUN, OCHOBAaHHON Ha MH(MOPMAILIMOHHBIX KPUTEPHSIX.

Tema 11. PerpeccMOHHBINi aHAJIW3 HECTALIMOHAPHBIX BPEMEHHBIX PSIOB.
KonHTerpanusi 1 MmoJej i KOppeKIMU OIIHOKAMM.

Jloxknas (kaxymiasics, MHHMAasi) pPErpecCHOHHasi CBsSI3b MEXAY HECTallMOHApHBIMU
BPEMEHHBIMU psiiaMu. KOoMHTErpupoBaHHbIE BPEMEHHBIE Psbl, paHT KOMHTErpauuu. Bo3MoxHbIe
IIPUMEHEHNS K SKOHOMMUYECKHM MOJENAM. TecTUpoBaHME Ha Hajauuue KOMHTerpauuu. Teopema

npencraBicHus [ 'peitHmkepa, Moaens koppeknuu ommbOkamu (ErrorCorrectionModel — ECM),
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uHTepnpetauus kodppunumenroB ECM. JIByxcryneHuaras mnpouenypa OHria-Ipeitnmxkepa
noctpoenuss ECM 1o nMeromumcs CTaTUCTUYECKUM JITaHHBIM.

TecTupoBaHue Ha HaJdMuWe KOMHTETpalM MEXKIY HECKOJIbKUMHU BPEMEHHBIMHU psAlaMU U
oTIpe/ieTieHNe PaHra KOMHTEIPaIliH C HCIONb30BaHUEM Mpoueaypsl Moxancena. Bribop Mozenu ¢
UCITOJIb30BaHUEM HH(OPMAIIMOHHBIX KPUTEPHEB.

Tema 12. Mopenn naHeJbHbIX JAHHBIX.

Perpeccuonnble Mosienu Ui MaHENbHBIX JAHHBIX, cOallaHCUpOBaHHBIE MaHenu. Mojenb ¢
¢bukcupoBaHHbIMU Y dexkTamMmu. Monens co cnydaitHpiMu 3 dextamu. Beibop Mexay MoAensio ¢
(buKCUPOBaHHBIMU YPPEKTaMU U MOJEIIBIO CO CIyYalHBIMU Y PEeKTaMH.

Tema 13. Mopesn ¢ orpaHM4eHHOM 3aBMCUMOM IlepeMeHHO.

Mopenu OunapHoro BbIOOpa. HemocraTkw NHHEHHOW BEpPOSITHOCTHOM MOJENH, TPOOUT-
MOJIeNIb, JIOTMT-MOJENb. MoJenn MHOXKECTBEHHOTO Monens

BBI60pa. YHopsAAOUCHHOT O

MHOXXCCTBCHHOT'O BBI60pa. Mogenu ¢ I.[eH3ypHp0BaHHOfI 3aBHCUMOI HepeMeHHOﬁ.

4. MaTepuajbl TEKYIIEro KOHTPOJISI yCIIEBAEMOCTH 00y4a0IUXCsl

4.1. B xome peammzauun gucuuiuiiHel  b1.0.09  «DxoHOMETpHKa» HMCHOJIB3YIOTCS

CJICAYIOMKWE METOAbI TEKYIIEI0 KOHTPOJA yCII€BAEMOCTH O6y‘laIOIHI/IXC$IZ

Tema (paznen)

Meroapl TEKyIIEero

KOHTPOJIA yCIIEBACMOCTHU

Tema 1. DxoHOMETpHUKa M €€ CBSI3b C SKOHOMHUYECKOW TEOpHEH.
MeTtonomnorus HKOHOMETPHUYECKOTO UCCIIeIOBaHMUSI. Tumsl
SKOHOMUYECKHUX JIAHHBIX.

Komnoksuym

Tema 2. Mopaenbs mapHOW JMHEHHOU perpeccur. MeToJ; HAaMMEHbIIINX

KonrponsHas pabora

KkBazpaToB. Teopema ['aycca-Mapkosa. Konnoksuym
Tema 3. IIpoBepka runoTe3 B MOJEIU MapHOM JIMHEMHON pPErpecChu. KonTponbnas pabota
Bri6op “Hamnmyumeii” moaenu. HapyiieHune mnpeanochlIOK TEOpEeMbl Komnoksuym

["aycca-MapkoBa. Perpeccust 6€3 cBOOOTHOTO YIeHA.

Tema 4. Monenbr MHOXKECTBEHHOHN JmuHeHoON perpeccun. MHK.
Teopema TI'aycca-MapkoBa. IIpoBepka BBINOJHEHUSI CTaHAAPTHBIX
MIPEANOIOKEHUIM 00 OMMOKaxX B TMHEHHON MOJIeTN HAOJII0ICHHA.

KonrponsHas pabora
Komnoksnym

Tema 5. IIpoBepka rumore3 MU CTaTUCTUYECKHE BBIBOJBI B MOJEIH
MHO>KE€CTBEHHOW JIMHEMHOMN perpeccum.

KonrponsHas pabora
Komnoksnym

Tema 6. Henuuelinbie perpecCHOHHBIE MOJICIIH.

Konrponsnas padora

KostokBuym
Tema 7. OreHka pe3yiabTaTOB MCCIEIOBAHUNM, OCHOBAaHHBIX Ha KonrponbsHast pabota
MHOKE€CTBEHHOW PErPECCUH. KomtokBuym

Tema 8. CtanmonapHsle BpeMeHHbIe psaabl, Monenn ARMA.

Konrponsnas padora

KomokBuym
Tema 9. HecranmoHapHele BpeMeHHbIE psabl. WneHTHUKaIms KonTponsHas pabora
CTaIlMOHAPHBIX U HECTAIIMOHAPHBIX PSAAOB B pamkax Mozaeneii ARIMA. Komnoxsuym

Tema 10. PerpeccHMOHHBIN aHaW3 JJs1 CTAl[MOHAPHBIX BPEMEHHBIX
pAoB. /[[MHAMUYECKUE MOEIH.

Kontponbnas padota
Komnoksuym
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Tema 11. PerpeccMOHHBIM aHaIu3 HECTALMOHAPHBIX BPEMEHHBIX KonTponbHas padoTa
psnoB. Kounrerpamus u Moesii KOPPEKIUU OTHOKaMu. Komnoksuym
Tema 12. Moneny naHeabHbIX JaHHBIX. Komnoksuym
Tema 13. Mogenu ¢ orpaHU4E€HHON 3aBUCUMOM MEPEMEHHOM. Kontponbhas padota
KoutokBuym

4.2. TunoBble MaTePHAJIbI TEKYLIET0 KOHTPOJISA YCIIEBAEMOCTH 00y4aI0IIUXCH

TUNOBLIE OIIEHOYHBIE MaTepHaJbl 1m0 Teme 1. «IKOHOMETPHKA M €e CBIA3b C

JKOHOMMYECKOH Teopueii. MeToa0Jiorusg  JKOHOMETPHYECKOro ucciaeaoBanus. Tunsel

IKOHOMHUYECCKHUX JTAHHBIX)).

IIpuMepHbIe BONPOCHI K KOJUIOKBUYMY

1.DOxoHOMETpHKA U €€ CBA3b C PKOHOMUYECKOM Teoprei.
2.Ha xakue BOMpPOCHI MMO3BOJISIOT OTBETUTHh SKOHOMETPUIECKHUE METO/IBI.
3.Mozenu CBSI3U ¥ MOJIEN HAOIIOIEHUI.
4. DKOHOMETpPUYECKask MOJIeNb, MO00paHHAs MOJIENb.
5. Tumsl JaHHBIX U MOJIEIICH.
5.AcTOYHUKHN CTAaTUCTHYECKNX JAHHBIX.

THNOBBLIE OIIEHOYHBIE MAaTepHaJbl 10 TeMaM 2. «Mojaeab NapHOW JWHEHHOH

perpeccuu. MeTo HauMeHbIIUX KBAAPaTOB. Teopema ['aycca-MapkoBay.

IIpumepHbIii BADHAHT 33/1aHNS] KOHTPOJIbHOM PadoThl

[010BBIE TOXOAHOCTH aKimit koMmmanuit A u B, MPUHAIJICKAITUX OJHOW OTPACIU MPUBEIACHBI B

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

HOCTpOI/ITB MOACIb HapHOﬁ JIMHEHOM perpeccun, MO3BOJIAOINYHO OLCHUTH 3HAYCHHA TOHOBBIX

JOXOJTHOCTEH aKIIUi KOMIIaHUHU A 10 3HAYCHUSM I'OJIOBBIX JOXOJHOCTEH aKIMi KOMIIaHUHM B .

IIpuMepHbIe BONPOCHI K KOJUIOKBUYMY
1.TeopeTuueckast 1 BHIOOpOYHAs perpeccusi.
2.MnTepnperanus cay4yaiiHOro WieHa.
3.JINHEMHOCTh perpeccuu Mo NEPEMEHHBIM U ITapaMeTpam.
4 Meton naumenbiux kBagpatos (MHK).
5.CpoiictBa MHK o1ieHOK mapaMeTpoB MOJIEIIH.
6.'eomerpus MHK.

7.1Ipennonoxenus MHK u teopema I'aycca-Mapkosa.
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8.Bribopounoe pacnpeneneane MHK onenku.

THunoBbie OLIEHOYHBIE MaTepHAJIbl 0 TeMaM 3. «[IpoBepKa rHNoTe3 B MOACJH MAPHON

JHHEeNHoW perpeccuu. Brioop “mamavumiein” moaeaun. HapvieHue npeanocbLIOK TeOpeMbI

I'ayvcca-MapkoBa. Perpeccusi 6e3 cBO0OOTHOI0 YJIEHAY.

IIpumepHbIii BADHAHT 3a1aHNS] KOHTPOJIbHOM PadoThI
M3yuaercst 3aBUCUMOCTb KOJIMYECTBO TOBApOB, IPOU3BEACHHBIX C JAedekToM Y, OT 0o0bema

CBEPXYpPOUYHBIX 4acOB (X ) 1o 10 ogHopoaHbIM 3aBoAaM 3a 201x rox.

x 11,6 |[1,9 |25 |29 3,2 3,7 3,9 4,1 4.8 4,9

y |84 |93 |99 |10,2 |10,7 |11,2 |11,6 |12,4 |13,6 | 14,6

Heob6xomumo:

1. Paccunrarh napaMeTpsl NapHOM JINHEHHOW PETPECCHM.

2. Onpenenutb KO3PPHUINEHTH KOPPEISIIAN U JETCPMHUHAIIUH.

3. OUeHNTH MOJIENB Y€PE3 CPEAHION OMMUOKY anmpokcumarnuu A u F-xpurepuit @umiepa.

4. OnpenenuTb CTAaTUCTUYECKYIO 3HAYMMOCTD [TaPAMETPOB PETPECCUH U KOPPEIALUH.
IIpumepHbIe BONPOCHI K KOJJIOKBUYMY

1.IIpoBepka CTaTUCTHUECKUX THIIOTE3 O KOA(D(UIIMEHTAX PETPECCUH U JTOBEPUTEIIbHBIC HHTEPBAJIBL.

2.JIByCTOPOHHHE U OJHOCTOPOHHHE TUITOTE3BI.

3.Perpeccus ¢ OuHapHON O0OBSICHSIONMIEH TTEPEMEHHOM.

4. Kputepun kauecTBa NpUOJIMKEHUS JaHHBIX MOJIENbIO U UX UCIIOJIb30BaHUE [T BEIOOpA MOEIIH.

5.Hapyumenus MPEION0KEHU N TEOPEMBI l'aycca-MapkoBa (reTepocKeIaCTUIHOCTbD,

aBTOKOPPETUPOBAHHOCTD) U UX MOCIIEACTBHUS.

6.MeTtonbl «60pbOBD» ¢ HApYLICHUSAMHU IPEANON0KEHUI Teopemsl ['aycca-Mapkosa.

7. Mcrionp30BaHuEe OLICHEHHOM MOJCIIH IS NIPOTrHO3UPOBAHMUA.

TunoBbie OlleHOYHBIE MaTepuajJbl o TeMaM 4. «MoaejJdb MHOKEeCTBEHHOM JIMHEHHOM

perpeccun. MHK. Teopema Taycca-MapkoBa. IIpoBepka BbINOJHEHUS CTAHAAPTHBIX

NPEANoJ0KEeHNH 00 OINOKAX B JHHEHHOW MO HAOJIOACHUIN.

IIpumepHble BapHaHTBI 32a1aHUSI KOHTPOJIbHOMH padoThI
Nmerorcs nanubie o 20 cebCKOX03UCTBEHHBIM paiilOHAM:
Y — ypokaifHOCTb 3€pHOBBIX KYJIbTYD (11/Ta);
X1 — 4Kcno KoJIECHBIX TPAaKTOPOB (MpuBeAcHHOM MolHocTH) Ha 100 ra;
X2 — gucino 3epHOyOOpouHBIX KOMOaiiHOB Ha 100 Ta;
X3 — 4ucio opyauii moBepxHOCTHOM 00paboTku moussl Ha 100 ra;

X4 — xonuuecTBO yA0OpEeHUH, pacXoyeMbIX Ha TeKTap;
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X5 — KOJIMYECTBO XMMHUUECKUX CPEJCTB 03/I0POBIIECHUSI PACTEHUH, pACXOAYEMbIX Ha FE€KTap.
IIpoBecTy nomaroBelii perpecCUOHHBIN aHAIN3 YPOKAMHOCTH Y
Ha OCHOBE MICXOJHBIX JTaHHBIX.
Beruucnuts onpenenurens MaTpunbl XTX.
HaittuMHK onenku k03¢ (hUImeHToB perpeccuu.
HccnenoBaTh NOMy4EHHYIO MOJIETb HA MYJIBTUKOJUIMHEAPHOCTD.
[Ipu BeIABICHMH 3¢ deKTa MYyJIbTHKOJITMHEAPHOCTH TIOCTPOUTH W OIEHUTh HOBOE YpaBHEHHE
perpeccun. UHTEppeTUpOBATh OKOHYATEIbHBIE PE3YIIbTAThL.
IIpuMepHbIe BONPOCHI K KOJLUIOKBUYMY
1.CmemieHune n3-3a NponyueHHOW IEPEMEHHOM.
2.Mojenb MHOXECTBEHHON JTMHEUHOW PETPECCUH.
3.01eHKa HaUMEHBIIUX KBAJPaTOB.
4.IlpennonoxeHus METOJla HAMMEHBIIMX KBAJAPaTOB JUIsI MOJEIM MHOXKECTBEHHOW JIMHEUHOMU
perpeccuun u Teopema ['aycca-Mapkosa
5.IIpoBepka BeimosiHeHUS nipeanonoxennii MHK.
6. ['eTepocke1aCTUUHOCTD.
7. MyJIbTUKOJUIMHEAPHOCT.
8. ABTOKOPPEIUPOBAHHOCTD.
9.Kputepuu kauecTBa NpUOIMKEHHS TaHHBIX MOJIEIbIO PErPECCUU.

TunoBble ONEHOYHBLIE MAaTepHaJbl 1o TeMaM S. «IIpoBepka rumores M|

CTATHCTHYECKNE BLIBOJAbI B MOJAEJN MHOKECTBEHHOM JUHEHHONM perpeccum.

IIpumepHbIil BApHAHT 3aJaHUSI KOHTPOJIbLHOM PadoThI
1.UccnenoBateny, mpoaHaIu3upoBaB JesATENbHOCTh 10 ¢GupM, MOIYYWIH CIEQYyIOIIHE JaHHBIE
3aBHCHUMOCTH 00BbE€Ma BBIIIyCKa MHPOAYKUHMH (Y) OT KoiaudecTBa pabouux (X;) U CTOMMOCTHU

OCHOBHBIX (hOHIOB(THIC. py0.) (X»).

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

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

Tpebyemcs:

Omnpenenuth napHbie K03 dunmeHTs Koppensauuu. Crenars BbIBOI.

[TocTpouTh ypaBHEHHE MHO>KECTBEHHOW pErpeccMd B CTaHAAPTHU3UPOBAHHOM MacIiTabe U B
ecrecTBeHHOU Gopme. CrenaTh 3KOHOMUIECKHI BBIBOJI.

OnpenenmuTh CKOPPEKTHPOBAHHBIA W HECKOPPEKTUPOBAHHOW KOI(PPHUIIMCHT MHOKXECTBCHHBIN
koppessiiun. CaenaTh BEIBO/I.

OHpeI[eJ'II/ITL CTATUCTUYCCKYIO 3HAYUMOCTDb YPABHCHHS C IOMOLIBIO F: -KpUTCPHA. C,[leﬂaTL BBIBO/.
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OnpenenuTh 1enecoo0pasHoCcTh BKI0YeHHs BakTopa X, mocjie X,. M cTaTUCTHYECKYI0 3HAYMMOCTh
napamerpa b;.
Haiitu yactabie KOG PUIMENTHI daacTHIHOCTH pu X;=3,6 u X,=9. Cnenats BIBO.
IIpuMepHbBIE BONPOCHI K KOJUIOKBHYMY
1.ITpoBepKa rMIOTE3 M JOBEPUTEIBHBIE HHTEPBAIIBI IS OJHOIO KO3 UIMeHTa.
2.IIpoBepKa COBMECTHBIX THITOTES.
3.TectupoBaHue OrpaHMYEH s, BKIFOUAOLIEr0 HECKOILKO KO (MUIMEHTOB MOJIEIH.
4. TectupoBanue criennPpUKaAIMA MOJEITH MHOYKECTBEHHON JTMHEHHOM perpeccu.

TumoBble OIIEHOYHbIE MaTepHaJbl 10 TeMaM 6. «HenuHeilHbIe perpeccCHOHHBbIE

MOJIEJIAU».

IIpumepHbIil BApHAHT 3aJaHUSI KOHTPOJIbLHOMH padoThI

ITo cemu Tepputopusm LlentpanbHoro paitona 3a 200X r. U3BECTHBI 3HAYEHUS JIBYX ITPU3HAKOB.

Pation Pacxo/pl Ha TOKYTIKY CpennenneBHas 3apaboTHAS
MIPOJIOBOJILCTBEHHBIX TOBAPOB IIaTa OJIHOTO pabOTHHUKA,
B 00IIMX pacxonax, %, y pyo0., x
Bragumupckast 061. 68.8 45,1
Koctpomckast 0011 61,2 59,0
OpJitoBckas 0071. 59,9 57,2
Ps3anckas 06:1. 56,7 61,8
CwmoieHckas 001 55,0 58,8
TBepckas 001. 54,3 47,2
SIpocnaBckast 0071 493 55,2

TpebyeTcs i1 XapakTepUCTUKHM 3aBUCUMOCTH YOTXPAcCUMTaTh [apaMeTpbl CTENEHHOH H
IOKa3aTeJILHON MOJIEJIEN.
IIpumepHbIe BONPOCHI K KOJLJIOKBUYMY
1.06mmas ctparerust MoJAeNUpoBaHus PyHKIIMY HETMHEWHOM perpeccu.
2.Buanl HeMMHEHHOCTH.
3.IlapHas HenuHENHas perpeccus.

4.B3zauMonielicTBHUE MEXTy HE3aBUCUMBIMU IIEPEMEHHBIMH.

TunoBbie OLIEHOYHBIE MATEPHAJILI 0 TeMaM 7. «OnieHKa pe3viaLTATOB HCCJIeI0BAHUM,

OCHOBAHHBIX HA MHO3KECTBEHHOM perpeccumy.

IIpumepHbIe BADHAHT 3a/1aHNS] KOHTPOJIbHOM PadoThI
[To umeromumMest ucxoaHbiM naHHbIM X, Y, P u Q ¢ exekBapTaJbHBIMU3HAYCHHUSIMU COCTOSTHHSI
peiHKa 32 iepuoa 25 net (1 — 1-i kBapran 1975 roma,100 — 4-it kBaptan 2000 roma):
[TpoBephTe HA UACHTHPHUIMPYEMOCTh KaXkI0€ YPaBHEHHE CUCTEMbI U MOJIETH B LIETIOM.
Omnpenenure, Kakue MEPEMEHHbBIE MBI OyIeM HCIOJIb30BaTh B KAYECTBE HHCTPYMEHTAIBHBIX.

Oruenurte MoieIb Ccripoca U mpejioxkenus ¢ nomoibio JIMHK.
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C;[enaﬁTe BbIBOAbI O BJIHAHHHN HCICHOBBIX (I)aKTOpOB NPpCAJIOKCHUA W LCHBIXOJIOAHWJILHUKOB Ha

MPEATIOKCHUC UX HA PBIHKE, 4 TAKKC O BIIMAHUHA LECHBI HI0XO0/Ja Ha CIIPOC HAa TOBAPHI.

IIpumepHbIe BONPOCHI K KOJJIOKBHYMY

1.BHyTpeHHSs 1 BHEIIHAS 000CHOBAaHHOCTh MCCIIEIOBAHUS.
2.CmelieHne u3-3a NpOoMyIeHHbIX IEPEMEHHBIX.
3. CmMenieHme u3-3a OUIMOOK U3MEPEHHS OOBSICHSIOMINX IEPEMEHHBIX, OTCYTCTBYIOIINE JaHHBIE.
4. CMenieHne u3-3a oTO0pa HabIOAEHNH, HeTTpaBUIbHAs crienupHUKays yHKIMOHAIBHON (OpMBI
pErpeccum.
5.B3auMHOE BIIMSHHUE IEPEMEHHBIX.
4.CucreMbl OTHOBPEMEHHBIX YPaBHEHHUN.
5.CtpykTypHas ¥ IpuBeAeHHas (GOPMBI.
6.OK30T€HHbIE, YHAOT€HHBIE, IPEAOIPEIETICHHBIE [IEPEMEHHBIE.
7. nenTnUIupyeMocTh OTACIBHBIX YPaBHEHUN CTPYKTYPHOU (YOPMBI.
8.0O1eHnBaHUE CUCTEMBI OJJHOBPEMEHHBIX YPaBHEHU.
9.BHyTpeHHss U BHELIHss] 000CHOBAaHHOCTH NPH MTPOrHO3UPOBAHUM IO MOJIENIN PETPECCHH.
10.IToHATHE O METO/I€ MHCTPYMEHTAIBHBIX IIEPEMEHHBIX.

TunoBbie oneHOYHBbIe MaTepuabl M0 TemaM 8. «CTanMoHApHbIe BpeMeHHbIe PS/bL,

Moaeau ARMAY.

IIpumepHbIii BAPUAHT 321aHUSI KOHTPOJIbHOI padoThI
Ilo MCXOAHBIM JaHHBIM IOCTPOMTE HECKOJIBKO MOJEIEH C pas3InYHBIM KOJMYECTBOM JIAaroB.
HccnenoBaTh psii UCXOIHBIX JaHHBIX HA CTAI[MOHAPHOCTH C IMTOMOIIBIO0 BU3yaJIbHOTO TECTUPOBAHUS
psanoB, ACF, PACF-rectoB.Ouenure mapameTpbl MOCTPOEHHBIX Mozened ¢ momouisio MHK u
BbIOpaTh M3 BCEX MoOJeNeld Ty, KOTopas HauOolee aJeKkBaTHa JaHHbIM. WHTeprnpeTHpoBaTh
MOJIyYeHHBIE PE3yJIbTaThl BEIOPAHHOW MOJIEIH.

IIpumepHbIe BONPOCHI K KOJIJIOKBUYMY

1.Bpemennoit psia.
2.CToxacTUYeCKU CciydalHbIN MPOoIece.
3.CrauroHapHbIe BpPEMEHHBIE PS/IbI.
4.ABTOKOppeNALINOHHAS (YHKIIHS.
5.benslit nIyMm.
6.IIpoBepka Ha TayCCOBCKUI OCIBIN TITyM.
7.MA(q). Oneparop 3anaznpiBanus. MA(1).
8. neHTudunupyeMocTs, yCIOBUE OOPAaTUMOCTH.

9.JInHeliHbBIE IPOLIECCHI.
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10.Pasnoxenue Boipaa.

11.ITpumMepsl cTalMOHAPHBIX BPEMEHHBIX PSIIOB B 9KOHOMUKE.

12.Ilponiecc AR(p), ycinoBue cTallMOHapHOCTH.

13.IlpencraBnenue B BUJE CKOJB3SIIETO CPEIHEr0 OECKOHEYHOT0 MOPSIKA.

14.MA(q) — ycnoBue OOpaTUMOCTH — TMPEJACTaBIEHHE B BHJE IIpoliecca aBTOPETPECCUH
OECKOHEYHOI0 MOPSAIKA.

15.Heo6patumsiii iporiecc MA(1).

16.Ilpouiecc aBTOperpeccuy, HAYMHAKOIIMICS B OINPEACICHHBIA MOMEHT BpPEMEHH, BBIXOJ Ha
CTaOMIIBHBINA PEXKHM.

17.Koppenorpamma nporecca AR(p).

18.YpaBuenns Ona-Yokepa.

19.Monenmu ARMA, ycioBre cTalimOHapHOCTH, TTpoOsIeMa 00X MHOKUTEIICH.

20.Mopenu ARMA, yuuThIBaroIue CE30HHOCTb.

21 .Vnentudukanus cranpoHapHoi wmoxenn ARMA 1o aBTOKOpPPENSIMOHOW W YacTHOM
aBTOKOPPEISIUOHHON (PYHKIIHSIM.

22.Tabnu1isl MOBEICHUS KOPPEIOTPaMM.

23.BpIO0OpOoYHas KoppeaorpaMma.

24.3proauyuHoOCTb.

25.Kpurepun 11t NpoOBEpKH paBEHCTBA HYJIIO aBTOKOPPEIISILIMI M YaCTHBIX aBTOKOPPEIISIIIUIA.
26.1lpeacraBnenne u npumeHenue Q-tectoB bokca-Ilupca wu Jlptonra-bokca nms rpynmsl
BBIOOPOYHBIX aBTOKOPPEIISILINHI.

27 .Metononorust bokca-JI)xeHkuHca.

28.0uennBanue craimoHapaoi moaenu AR(p).

29.0uennBanue crarmoHapHon Mmoaemun MA(Q).

30.0OuenuBanue craunonapoit ARMA(p,q).

31./lnarnocTrka OLIEHEHHOW MOJICIIH.

32.Bb100p Moi€nM, OCHOBAHHBIN Ha NH()OPMALIMOHHBIX KPUTEPHSIX.

33.IIporuo3upoBaHre Ha OCHOBE MOI00PaHHON MOJIEIIH.

TunoBble olleHOYHbIE MaTepHAaJabl 110 TeMaM 9. « HecTanmonapublie BpeMeHHbIE pAAbI.

NnenTndukanms cTaMOHAPHLIX U HECTANIMOHAPHBIX PSAJIOB B paMkKax Mojaeseii ARIMA».

IIpuMepHBIil BApHAHT 3aJaHUSI KOHTPOJIbHOM PadoThI
ITposectn mogbop ARIMA-Moaenu 1o JaHHBIM 30J0TOBATIOTHBIX pe3epBoB Poccum ¢ 31.12.15
1o 12.10.17 u caenate NporHo3 Ha 8 HeNEb BIEPE.
IIpumepHbIe BONPOCHI K KOJIJIOKBUYMY

1.HecranmonapHsie psibl.
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2.Ilpouecc, cTallMOHAPHBIN OTHOCUTEIBHO JETEPMUHUPOBAHHOIO TPEH/A.

3.CToxacTU4YecKuil TpeHI.

4. TS u DS psnsr.

5.Monenu ARIMA.

6.Kpurepun uxu-dynnepa.

7.PazButne u wwmoctpanus tecta uku-@yimepa u pacmmpeHHoro tecra [uku-Pyiiepa Ha
HaJU4He €IUHUYHOTO KOPHSI.

8.UyBCTBUTENBHOCTh K HATUYUIO IETEPMUHUPOBAHHBIX PETPECCOPOB.

9.F-cratuctuku.

10.KBagpaTuuHblii TPEH.

11.KpatHbie KOpHH.

12.MHuoroBapuaHTHas Mpoueaypa.

13.Ipyrue xpurepumu.

14 ITonsitue o recre Gumunca-Ileppona.

15.ITonsitue o recre Kwiatkowski, Phillips, SchmidtandShin (KPSS, 1992) na crarimonapHoCTb.
16.ITonsitue o recre DF-GLS, pa3pa6ortannoro B Elliott, Rothenberg, andStock (1996).
17.WccrnenoBanue mpobiieM, BOSHUKAIONINX MPU TECTUPOBAHUU HAa €JUHUYHBIN KOPEHb (KPUTHKA
Henbcona u I[Tmoccepa (NelsonandPlosser (1982)) TecToB Ha e TMHUYHBIN KOPEHB).
18.MccrnenoBanne HEKOTOPBIX TECTOB HAa €IMHUYHBIN KOPEHb IIPU HATMYUU CTPYKTYPHOTO CIIBUTA.
19.1lonsitue o tecrax IleppoHa um 3uBOTa-DHIpIOCA HA EIUHUYHBIA KOpPEHb MPU HAITUYUHU
CTPYKTYPHBIX CIBUTOB B JIaHHBIX.

20.IToHsiTHE O CE30HHBIX €AMHUYHBIX KOPHSX.

TunoBbie oneHouYHbIe MaTepHaJabl 1o TeMmMam 10. «PerpeccMOHHBLIA aHAAW3 JUIA

CTAIIMOHAPHBIX BPEMEHHBIX PSAOB. /IMHAMUYECKHE MOJIEJINY.

IIpumepHbBIil BApHAHT 3a]aHUSI KOHTPOJIbLHOM padoThI
Nmerorcst manHbIe 00 M3MEHEHUH JeHEe)HOW Macchl (M) u m3meHenuwnteH (P) 3a mepuox 1980 —
2004 rr. U3yuuth rpaguk HM3MEHEHHs NEHEKHON Macchl W IIEH 3a paccMaTpUBAEMBIMIIEPHO/I.
BbISBUTE BU3yallbHBIN XapaKTEp B3aMMOCBSA3H JaHHBIX MIOKa3aTeIICH.
OneHure NpUBENECHHYIO CHUCTEMY Ul W3MEHEHHUS JIEHEXHOW Macchl M M3MEHeHus leH. Haitu

CTPYKTYpHBIE KOI((UIIMEHTHI, HCIONB3Ysl JONOJHHUTENBHOE WICHTH(PHUIMPYIOIIEe YCIOBHUE

[3 mp =" IIpoBepuTh, 00YCIOBIMBACT JIM U3MEHEHUE JIEHEKHONU MacChl Ap t.
Bonpocsl K KOJJIOKBHYMY:

1.luHaMu4ecKue MOJeIu.

2.Mopenb BeKTOpHO# aBTOperpeccuu (vectorautoregressivemodel, VAR).

3.YcaoBue crabmisHocTd VAR, HaxoxaeHne CTaOMIBHOIO COCTOSHUSA.
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4.0t1kpeiTast VAR.

5.HaxoxneHne cTaOUIbHOM CBSI3U MEXKIY psijiaMu, cocTaBistomumu VAR.

6.Ilon0op u ouenuBanue VAR, nuarHoctudyeckue npoueypsl.

7.Hcnionb30BaHre MHOTOMEPHBIX HH(OPMAIMOHHBIX KpuTepueB: Akauke, XeHHaHa-KyuHHa) u
IIBapua-barneca.

8.Beibop crenupukanmu MOAETH, ONTHUMAIBLHOW TIIyOWHBI 3ala3[IbIBaHU, OCHOBAaHHOW Ha
MH(GOPMALIMOHHBIX KPUTEPUSIX.

TunoBble OIICHOYHBLIC MaTepHaJabl 1o  TeMaM 11. «PerpeccMoOHHLIM aHAJIH3

HECTAINIMOHAPHLIX BPEMEHHBIX PHA/TOB. KOI/IHTeraQHH N MOJACJIH KOPPEKIIUH OIIHOKAMM.

IIpumepHbIil BApHAHT 3a]aHUSI KOHTPOJILHOM PadoThI
YCTaHOBUTH BO3MOXKHOCTh HAQJIMUYUS TNPUIUHHO-CIEACTBEHHON CBS3M MEXKIYy MPHUOBLIHIO
npennpustust (F) m uHBectunusMu B ocHOBHOM kamurtan ((G) ¢ momomibio Tecta ['pamxepa.
[IpoBepUTH TUIOTE3BI C PA3NUUHBIM KOJIMYECTBOM JIaroB. CenaTh BHIBOJBI.

IIpuMepHbIe BONPOCHI K KOJUIOKBUYMY

1.JloxxHas (kaxkymascs, MHAMas) PETPECCUOHHAsT CBA3b MEXTy HECTAIlMOHAPHBIMUA BPEMEHHBIMU
psanamu.
2.KounTerpupoBaHHbI€ BPEMEHHBIE PS/Ibl, PAHT KOMHTETPaLlUU.
3.Bo3MokHbBIE TPUMEHEHHUS K 9dKOHOMUUYECKUM MOJICTISIM.
4. TecTupoBaHKE HA HAJTUYUE KOMHTErPALUH.
5.Teopema npeactasnenus [ 'peiiHmkepa.
6. Monenr  koppekruu  ommOkamu  (ErrorCorrectionModel — ECM), wuHTepmnperarus
ko3¢ ¢punuentos ECM.
7.JIByxctynenuarass npouenypa OHria-I'peinmkepa mnoctpoennss ECM  no umerommmcs
CTATUCTUYECKUM JJAHHBIM.
8. TecTupoBaHME Ha HaIUYME KOUHTETPALMH MEXAY HECKOJIbKUMU BpPEMEHHBIMU pAlaMU U
OIIpe/ie/ieHNe PaHTra KOMHTErPALlHH C HCIIOIb30BaHUEM TIpoleyphl MoxanceHa.

9.Bb160p MozieNH ¢ UCTIONb30BaHUEM UH(DOPMALIMOHHBIX KPUTEPHUEB.

TuIOBbIE OLIEHOYHbIE MAaTEePUAJbI 0 TeMaM 12. «Moaeu naHeJbHbIX JAHHbIX).

IIpuMepHbIe BONPOCHI K KOJUIOKBHYMY
1.Perpeccronnbie MOIeNH 1S TIAHETBHBIX JaHHBIX, COATAHCHPOBAHHBIE TTAHEIIH.
2.Mopens ¢ pukcupoBaHHBIMU P HEeKTaMu.
3.Mogens co ciyyaiiHbIMH 3P PEKTaMH.
4. Bpibop Mexay MOACNHbI0 ¢ (QUKCUpPOBaHHBIMEH J(P(HEeKTaMH U MOJCIBI0 CO CIIYYaiHBIMHU

s dexramu.
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TunoBbie OIICHOYHBIC MaTepuaJabl Mo TeMaM 13. «Mogead ¢ OrpaHnmYeHHOR

3aBHCHMOM NepeMEHHON .

IIpuMepHBIil BApHAHT 3aJaHUSI KOHTPOJIbHOM PadoThI
TpebyeTcs wuccnenoBaTh 3aBUCUMOCTb PEIIEHUS O BbIOOpe NPEANPUATHIOT IOKazaTesed ero
HasiexHOCTH. HpOopManus o MpeaAnpuaTUsaX, y4acTBOBAaBUIMX B TEHJIEPax 3a MPeAbLAYIIUI epuo]
BPEMEHH, MIPE/ICTABICHA B TA0JINLIE UCXOAHBIX JaHHBIX:
y— pelieHue o BblaesieHnu cpeacTB (1 — mpuHsTh, 0 — OTKIIOHUTBD);
x1 — neHa crutaBa (teic. $ 3a 1 1);
X2 — KayecTBO cIutaBa (0amioB);
x3 — BpeMs (HyHKIIMOHHPOBAHUS TIOCTABIIUKA (JIET);
X4 — yaaneHHOCTh MOCTaBIIUKA (ThIC. KM);
X5 — IpeCTaBUTENbCKHE pacxopl (ThIC. $).
[Toctpouts logit- u probit-mMojenu 3aBUCUMOCTH DPELICHUS O BBIIEJICHUU CPEJICTB Ha 3aKyIKy
CTICILICIUIABOB OT TIOKa3aTesleld HaJle)KHOCTH TMOCTaBIIMKA W OLEHUTH KOX(PPHUIMEHTH JaHHBIX
Mozenel. MHTepnpeTHpoBaTh MOITyYEHHbIE MOJEIH.

IIpumepHbIe BONPOCHI K KOJJIOKBHYMY

1. Mozpenu GuHapHOTO BHIOOpA.
2.HenocraTku TMHEHHON BEPOSITHOCTHON MOJIEIIH.
3. [Ipobut-mMozenp.
4. JIoruT-MOJENb.
5.Mozenu MHOXKECTBEHHOTO BBIOODA.
6.Mozienb ynopsJ0u€HHOTO MHO>KECTBEHHOT'O BBIOOpA.

7.Mopnenu ¢ eH3ypupOBAHHOW 3aBUCUMOM MTEPEMEHHOI.

5.0neHoYHbBIEe MaTEePHAJIBI MPOMEKYTOYHOW ATTECTAIIMH 10 UCHHUIIINHE
5.1. Dk3aMeH NPOBOAUTCS C IPUMEHEHHUEM CJIEIYIOIINX METOJIOB (CPENICTB): OMPOC U

MPAKTUYECKOE 3aJ]aHKe B MUCbMEHHOU (popme.

5.2. OneHo4YHbIe MaTepuaIbl HIPOMEKYTOYHON aTTeCTAllUH

KomnoneHnt [TpoMeKyTOUHBIN HHAUKATOP Kputepuii onenuBanust
KOMIIETEHIINH OIICHUBAHUS
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OIIK OC-4.1.1 OIIK OC-4.1 ITpumensier BrusBiisieT mpo0aeMbl SKOHOMHYECKOTO
[Tpumenser COBPEMEHHYIO METOJIUKY XapakTepa Mpy aHaIN3e KOHKPETHBIX
HHCTPYMCHTBI MOCTPOCHUS CUTyalluil M TpeJjiaraet CrocoObl ux|
SKOHOMETPUKH B LECIAX| 3KOHOMETPHUYECKHX MOJEJEH; | PEIICHUsI, OLIEHUBAET  OKHIACMBbIE
cbopa, 00pabOTKM ¥ MeTOABI M IPHEMBI AHATM3A | PE3YJIBTATHL.

aHaJIM3a SKOHOMHYECKUX SIBICHUI U Bnaneer COBPEMECHHBIMHU MCTOAWKAMU
CTaTUCTHYCCKUX IMponecCoB C MIOMOIIBIO pacucTa u aHaJIm3a COoraJIbHO-
HaHHBIX CTaHAAPTHBIX TCOPETUUCCKHUX | DOKOHOMHUYCCKUX HOKaSaTeﬂefI,
U DKOHOMETPUYCCKHX XApaKTCPUIYIOIIUX 3KOHOMMHNYCCKHEC
MoJienen IMMPOLECCChI U SBJICHUA HAa MUKPOYPOBHE

TumnoBble OlleHOYHBbIE MATEPHAJIBI IPOMEKYTOUHON aTTeCTALUM

IIpuMepHBbIii cIMCOK BONPOCOB /ISl MOATOTOBKH K 3k3aMeHy (Tembr 1-8)
1.OxoHOMETpHKA U €€ CBA3b C 3KOHOMHUYECKOU TEOPHEH.
2.Mojenu cBsI3u ¥ MOJIeNH HaOJII0I€HU; SKOHOMEeTpUYecKas MOJIelb, 0A00paHHAs MOJIEIb.
3.Tunsl JaHHBIX U MOJEIEH.
4.VICTOYHUKH CTaTUCTHUUECKUX JIaHHBIX.
5.TeopeTnueckasi 1 BHIOOpOYHas perpeccusi.
6. MaTepripeTanys ciay4aliHOro WICHa.
7.JINHEHOCTB perpeccuu Mo NEPEMEHHBIM U ITapaMeTpam.
8. Merox Hanmenbux kBajgparoB (MHK).
9. Cpoiictea MHK onenok napamerpoB mozaenu. ['eomerpust MHK.
10. IIpennonoskenus MeToga HAMMEHBIINX KBaapaToB U Teopema ["'aycca-Mapkosa.
11. Beibopounoe pacnpenenenne MHK onenku.
12. TIpoBepka CTAaTUCTUYECKHX THUIOTE3 O KOI(P(UIMEHTAX PETrpeccCud M JOBEPHUTEIbHbIC
MHTEPBAJIBL.
13. JIByCTOpOHHHE ¥ OJHOCTOPOHHHE TMIIOTE3HI.
14. Perpeccust ¢ OuHapHO 00BACHSIONIEH TepeMeHHOH.
15. Kpurepun kauectBa NpUOMMKEHHUS JAHHBIX MOJIEIbI0 M UX HCIOJB30BaHUE JUIsI BbIOOpa
MOJIETIH.
16. I'eTepocke1aCTUMHOCT.
17. MynbTUKOJUIMHEAPHOCTb.
18. ABTOKOpPEIUPOBAHHOCTD.
19.Metoas! «00pbOBI» C HAPYILIEHUSIMH NPEANoI0XKeHUI TeopeMbl ['aycca-Mapkosa.
18.Mcnionp30BaHuE OLEHEHHOW MOJEIH JUIsl IPOTHO3UPOBAHUS.
19.C™menienue n3-3a NpoInyIeHHON epEMEHHOM.

20.Mopenb MHOXXECTBEHHON JTMHEHHOM perpeccum.
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21.01eHKa HAUMEHBIIUX KBAJIPaTOB.

22 IlpenmnonioskeHnuss METOAAa HAUMEHbBIINMX KBaJApaToOB JJs MOJAEIM MHOXKECTBEHHOH JMHEWHOMN
perpeccuu u Teopema ['aycca-Mapkosa.

23. IlpoBepka BoinosHeHus npeanonoxenniit MHK.

24 HapyuieHus npearnoioxkeHuit reopeMsl ['aycca-MapkoBa,ux MOCIEICTBHS U METOIbI «00PHOBI»
C HUMHU.

25.Kpurepuun kadecTBa NMpUONMKEHHS TaHHBIX MOJICTBI0O MHOXECTBEHHOW JIMHEHHOM PErpeccuu u
UX HCIIOJIb30BaHUE I BEIOOpA MOJIETH.

26.1IpoBepka runoTe3 U JIOBEepUTEIbHbIC MHTEPBAJIBI ISl OAHOTO KOA(PPUIMEHTA.
27.ITpoBepKa COBMECTHBIX I'MIIOTES.

28.TectupoBaHue OrpaHUYEHUS, BKIIOYAIOIIETO HECKOIBKO KO3 (PUIIMEHTOB MOJIEIH.
29.TectupoBanue cnenudUKaIid MOICIM MHOKECTBEHHOHN JIMHEHHOMW PErpecChH.
30.061mas cTpaTerust MOACIMPOBAaHUS (PYHKLIUU HETMHEHHON PEerpecCcHy.

31.Bunbl HEMMHEWMHOCTH.

32.IlapHas HeIMHENHAs PErpeCcCusl.

33.B3auMopeiicTBuE MEXAYy HE3aBUCUMBIMU NTEPEMEHHBIMHU.

34.BHyTpeHH:s U BHEIIHSA 000CHOBAHHOCTD UCCIICOBAHMS.

35.CMmenieHue n3-3a MNpoIyIIeHHbIX IEPEMEHHBIX.

36. CmemieHne r3-3a OmMUOOK U3MEPEHHSI OOBSICHSIOMINX TEPEMEHHBIX.

37. OTcyTCTBYIOIIME JaHHBIE, CMEIICHHUE U3-3a 0TOOPa HAOIIOIEHUH.

38. HenpaBunbHas ciennpukanus QyHKIHOHATBHON (POPMBI peTpeccui.

39.B3auMHO€E BIHSHNE IEPEMEHHBIX.

40.CuctemMbl OTHOBPEMEHHBIX YPaBHEHUM.

41.CTtpykTypHas u npuBeacHHAS (OPMBI.

42 .JK30reHHbIE, YH/IOT€HHBIE, ITPEIONPEAECIICHHBIE IEPEMEHHBIE.

43 VIneHTH(UIMpPYyEeMOCTb OT/IEIbHBIX YPABHEHUH CTPYKTYpHOH (OPMBI.

43.0ueHnBaHNEe CUCTEMBI OJHOBPEMEHHBIX YPABHEHUM.

44 BHyTpeHHSs U BHEIIHSSI 000CHOBAaHHOCTH MPU MPOTHO3UPOBAHHH 110 MOJIENIA PETPECCUU.
45 ITonsiTHE O METO/IE MHCTPYMEHTAJIBHBIX IEPEMEHHBIX.

46.BpemenHoii psij.

47.CToXacTUYECKUI CITydailHbIN MPOIIECC.

48.CranioHapHbIE BPEMEHHBIE PSIbI.

49.ABTOKOppENALMOHHAS (DYHKIIHS.

50.benblit mym.

51.I1poBepka Ha TayCCOBCKUI OEIBIH IIyM.
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52.MA(q). Onepatop 3ana3asiBanusi. MA(1).

53.neHTnpunmupyeMocTb, yCIOBUE OOPaTUMOCTH.

54 .JIuHenHble MPOLECCHI.

55.Pa3noxxenue Bonpaa.

56.1IpuMeps! cTallMOHAPHBIX BPEMEHHBIX PSAJIOB B dKOHOMHUKE.

57 Ipouecc AR(p), yciioBH€E CTallUOHAPHOCTH.

58.IlpeacrasneHue B BUAE CKOIB3AIIETO CPEAHETO OECKOHEYHOTO MOPSIKA.

59.MA(q) — ycnoBue OOpaTUMOCTHM — TIPEACTaBICHHE B BHJAE Mpollecca aBTOPETPECCHU
0ECKOHEYHOT0 TIOPSIJIKA.

60.Heobparumsiii npouecc MA(1).

61.IIpouecc aBTOperpeccur, HAYMHAKOUIMKCS B OMNPEACICHHBIA MOMEHT BPEMEHH, BBIXOJ Ha
CTaOWIIBHBIN PEKUM.

62.Koppenorpamma npouecca AR(p).

63.Ypasuenus Omna-Yokepa.

64 Monenu ARMA, ycnoBue cTaiimoHapHOCTH, TTpoOiemMa O0IuX MHOKUTEIICH.

65.Monenu ARMA, y4uThIBarOIne CE30HHOCTb.

IIpuMepHBI CIMCOK BONPOCOB /ISl NOATOTOBKH K 3a4eTy ¢ oneHkoi (Tembr 8-13)
l.Unentudukanust cramuonapHoit moxenn ARMA 1o  aBTOKOPPENSIMOHOW M YacTHOM
aBTOKOPPEISIUOHHON (PYHKIIHSIM.
2.Tabnuibl MOBEJCHUS KOPPETOTPaMM.
3.BeiOopouHast koppenorpamMmma.

4. 9proguv4HOCTb.

5.Kpurepun Uit npoBEpKH paBEHCTBA HYJIFO aBTOKOPPEIISILIMI M YaCTHBIX aBTOKOPPEIISILIUI.
6.1lpeacraBnenne u mnpumenenue Q-tecroB bokca-Ilupca u Jlstonra-bokca mis rpynmsl
BBIOOPOYHBIX aBTOKOPPEIISIIHIA.

7.Metononorus bokca-/[>xeHkuHca.

8.OuennBanue crarmoHapuoi mojaenu AR(p).

9.0uenuBanue craimoHapHon moaenun MA(Q).

10.0OnenuBanue cramonapuoit ARMA(p,q).

11./lnarHocTrka OLIEHEHHOW MOJICIIH.

12.Bp1060op Mozienu, OCHOBaHHBIN Ha UH(POPMAILIMOHHBIX KPUTEPUSX.

13.IIporHo3upoBaHre Ha OCHOBE TOIOOPaHHON MOJICIIH.

14.HectaunoHapHbIE psbI.

15.I1portecc, cTaniMOHAPHBIN OTHOCUTEIBHO JETEPMUHUPOBAHHOTO TPEH/IA.

16.Croxactuuecknii Tpesa. TS u DS psanebr.
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17.Mopnenu ARIMA.

18 . Kpurepuu duxu-dynnepa.

19.Pa3zButne m wunoctpanus tecra [uku-Pymiepa um pacmmpernHoro tecta Juku-dymnepa Ha
HAJIMYUE €TMHUYHOTO KOPHSL.

20.YyBCTBUTEIBHOCTD K HATMYMIO IE€TEPMUHUPOBAHHBIX PETPECCOPOB.

21.F-cratuctuku.

22 .KBagpaTu4HbIN TPEHI.

23.KpaTHble KOpHH.

24 MHoroBapuaHTHas poLeaypa.

25.WccnenoBanue mpo0OiieM, BOSHUKAIOUIMX MPU TECTUPOBAHUM HAa €JUHUYHBIN KOpEeHb (KpUTHKA
Henscona u Ilnoccepa (NelsonandPlosser (1982)) TecToB Ha eIMHUYHBIN KOPEHB ).
26.MccnenoBaHrie HEKOTOPHIX TECTOB HAa €IMHUYHBIN KOPEHb IPU HATMYUU CTPYKTYPHOTO CIIBUTA.
27Ilonstue o tecrax IleppoHa m 3uBOTa-OHApPIOCA HA €IMHUYHBIA KOPEHb IPHU HAIMYUU
CTPYKTYPHBIX CIIBUTOB B IaHHBIX.

28.I1loHsATHE O CE30HHBIX EAUHUYHBIX KOPHSX.

29 Jlunamuyeckue Mojaenu. Mojaenb BEKTOpHOH aBToperpeccuu (vectorautoregressivemodel,
VAR).

30.YcaoBue cradbmisaoctd VAR, HaxokaeHHE CTAOMIBHOIO COCTOSHHSA.

31.01kpoiTast VAR.

32.HaxoxeHne cTaOMIbHOM CBSI3U MEXKIYy psAaaMu, cocTaBisiroumu VAR.

33.ITon6op u ouenuBanue VAR, nuarHoctuyeckue npoueayphl.

34.Mcnonp30BaHNE MHOTOMEPHBIX HMH(OPMAIIMOHHBIX KpUTEpUEB: AKanke, XeHHaHa-KyunHHa) u
[IIBapua-baiieca.

35.BeiO0p crenudpukanuu MOJAENTH, ONTUMATbHOW TIyOWHBI 3ama3[bIBaHHU, OCHOBAHHON Ha
UH(GOPMAIIMOHHBIX KPUTEPHSIX.

36.JloxkHas (KaxyIiascsi, MHUMasi) perpecCUOHHast CBSI3b MEXKy HECTallMOHAPHBIMU BPEMEHHBIMHU
pAAaMU.

37 KouHTerpupoBaHHbIE BPEMEHHBIE PSJIbl, PAHT KOMHTETPALIUH.

38.B03M0OKHBIE IPUMEHEHUS K IKOHOMUYECKUM MOJEIISIM.

39.TectupoBaHue Ha HAJIMYNE KOUHTETPALIUH.

40.Teopema npeacrasienus [ peHmkepa.

41. Mopnens xkoppeknuu ommbOkamu  (ErrorCorrectionModel — ECM), wunHTepnperanus
ko3 PunuentoB ECM.

42.JIsyxcryrneHuatass mpouenypa Ouria-I'pelinmxepa mnoctpoernuss ECM  mo wumeromumMmces

CTaTHUCTUYCCKUM JaHHBIM.
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43.TecTupoBaHKe Ha HAIMYNE KOMHTEIPALlUU MEX/y HECKOJIBKUMHU BPEMEHHBIMU PsAIaMU.
44. Onpe/ieieHNe PaHTa KOMHTETPAIUH ¢ HCIONb30BaHMEM pOLeaypsl MoxanceHa.

45. Bp10Op MOJIETH C UCIIOJIb30BAHUEM MH(OPMALIMOHHBIX KPUTEPHEB.

46.PerpeccuoHHbIE MOJIENN [Tl TAHENIBHBIX JTAHHBIX, COATaHCUPOBAHHbIE MTAHEIH.

47 Monenb ¢ GUKCUPOBAHHBIMU dPPEKTaMH.

48.Monenb co ciay4aiHbIMU 3P deKTamu.

49.Beibop Mexay Monenblo ¢ (QuKCHUpOBaHHBIMH 3P(EKTaMH W MOJEIBI0 CO CIyYaHBIMU
apdexTamu.

50.Monenu 6GuHapHOTO BBHIOODA.

51.HenocTtaTtku JTMHENHHONW BEPOSITHOCTHON MOJIEIH.

52. IIpoGuT-Mo€emb.

53. JIorUT-MOJENb.

54.Monenu MHOXECTBEHHOT'O BBIOOpa.

55.Mopaenb ynopsIo4€HHOT0 MHOYKECTBEHHOT'O BBIOOPA.
56.Mojenu ¢ eH3ypUpPOBaHHOW 3aBUCUMOM NTEPEMEHHOM.

I[IpumepHble BAPMAHTHI IK3aMEeHAIHOHHbIX OWJIETOB

3K3AMEHAIIMOHHBIN BUJIET Ne 1
10 JUCHHUILIHHE K KOHOMETPHKA»
1. JIMHEWHOCTb perpeccuu 1o NepeMeHHbIM U TapaMeTpam.
2. HenpaBunpHas criequdukanys GyHKIHOHAIBHONW (POPMBI PErPECCHH.
3. HUccnenosanue BrimoyaeT 10 Manbix npeanpusTiuii 00padaThIBarOLIeil MPOMBIIIIEHHOCTH, T

Y — notpebaeHue MaTepHalioB, ThIC., py0. U X - 00beM MPOU3BOACTBA, THIC., PyO.

Ne npenmpusitus O06beM mpou3BOJICTBA, THIC., IToTpebieHune MaTepuaios,
pyo., X THIC., py6. 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:

[TocTpouTh NUHEITHOE ypaBHEHUE MapHOU perpeccur Y ot X . CaenaTh BbIBO/I.

PaccunTath nuneiHbIN K03 duIeHT napHoi koppessiuun CaenaTs BEIBOI.

Cpennroro omubKy anmnpokcumanuu. Crnenarb BHIBOI.

C nomouipsto F- kpurtepust @uiiepa OLlEHUTE CTATUCTUYECKYIO HAJIE)KHOCTh PE3yJIbTaTOB
PErpecCUOHHOIO MOAECIUPOBAHUS.

4.VImeroTcsl TaHHBIE O TPUOBLIM KOMIIAHWUHU 3a 16 KBapTaloB. BBIIM MONYYEHBI CIEAYIOUIUE
3HAYEHHE OLEHKU CE30HHON KOMIIOHEHTHI C TOMOIIBIO MYJIbTUIJIMKATUBHON MOJENH.

L'ox Ne kBapraia, !
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I II III 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:

OHpeI{eJ’II/ITB CKOPPCKTUPOBAHHBIC CC30HHBIC KOMITOHCHTHI C IIOMOIIBIO MYHBTHHHHKaTHBHOﬁ
MOJICIIN.

Crnenatp mporHo3 NpuObUIM KOMITAHUU Ha MEPBOE BTOPOE CIIEAYIONIETro Toja.

VpaBHEHHE TpeHﬂaT =10,66+1,26't Crenars moimon.

SK3AMEHAIIMOHHBIA BUJIET Ne 2
MO TUCHUILIHHE «IKOHOMETPHKA»
1.Metonomnorust bokca-/[xeHkuHca.
2.Mopaenu MHOKECTBEHHOTO BBIOODA.

3.MmetoTcs cnemyromue JaHHbIE 3aBUCUMOCTH 00beéMa BBIITyCKa IPOIYKIIUH (y ) OT KOJINYECTBA

(x4 (x2) i
pabouunx 1 CTOMMOCTH OCHOBHBIX (DOHJIOB (THIC. pyO.) 10 KpymHBIX KOMITAaHHH.

2 2 2
y X4 X, y X1 X5 Yy X Y X, XX,

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

TpeOyercs:

Onpenenuts napusie K03 uuuenTsr koppensauuu. Crenars BBIBOI.

[TocTpouTh ypaBHEHHE MHOXKECTBEHHOW PETPECCHH B CTAHJAPTU3UPOBAHHOM MacIITade U B
ecTecTBeHHOU dopme. CaenaTh IKOHOMUIECKHI BHIBOJI.

[IpoBecTH OLIEHKY KauecTBa MOJyYSHHON MOJIEIH ¢ TIOMOIIBI0 MHOKECTBEHHOTO KOA(DHUITEeHTa
KOppessiuu U getepMuHanuu. CnenaTrb BbIBO,.

4.Ilo gecsATu TeppUTOPHUSM paiioHa 3a 200 X1, YsgectHb! 3HAYCHNS JIBYX MIPU3HAKOB. Y paBHEHHE

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

Paiion Pacxozpl Ha TOKYTIKY CpenHenHeBHas 3apaboTHAS T1aTa
IIPOJIOBOJIECTBEHHBIX TOBAPOB,THIC. , oHOrO paboTHHKA, PYO., X
py6., Y

Biagumupckas 0071 44 87
Koctpomckas 0071. 45 88
OpitoBckast 00T, 46 89
Ps3anckast 0071 47 90
CwmorneHckas 001, 48 91
TBepckas 0071 49 42
BpsitHCKas o6, 61 101
HBaHoBckas 00JI. 62 102
Tynbckas 0071. 127 103
SIpocaaBckast 00JI. 128 96

OnpenenuTh HATMYHE TETEPOCKENACTHYHOCTH MpH ypoBHE 3HaunMocth a =0,05.
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IIxana oneHnBaHuA.

Kpurepuu oneHuBanust

Onenka

JleMoHCTpUpyeT 3HaHME MaTrepuaja B IIOJHOM OOBeEMe,
JIOTUYECKH MPAaBWIBHO W3JIaraeT OTBEThl HA BOIPOCHI, 3HAET
ANTOPUTMBI U1 TPOBEPKU CTATUCTUYECKUX THUIIOTE3, KPUTEPUH
a/JIcKBaTHOCTU M 3HAYUMOCTH BBIOpPAHHOM MOJENW WM 3aKOHa,
000CHOBAET TPaHUIBI TOYHOCTU JUISI TAPAMETPOB PACIpeesICHUS,;
MMEEeT HaBBbIK IMPABWJIBHOTO BHIOOpPA M HCIOJIb30BaHUS METO/OB
TEOPUU BEPOSATHOCTEM © MATEMaTUYECKOW CTATHUCTUKH IS
pemieHus 3agad B cdepe SKOHOMUKH, (UHAHCOB M OH3HEca,
MHTEPIPETALMU U aHAJIW3A [TOJTYUYCHHBIX PE3YJIbTATOB.

5 (oTaM4HO)

I[CMOHCTpI/IpyeTSHaHI/Ie MaTcpuajia B IIOJJHOM O6’beMe, HO
HC3HAYUTCIIbHO HApymacT IMOCICAOBATCIIBHOCTh H3JIOKCHUA, NACT
HCYBCPCHHBIC MW HCAOCTATOYHO IIOJIHBIC OTBCETBI HA BOIIPOCHI;
BJIaJCCT HaBBIKaMHM aHaJli3a JaHHBbIX, H€06XOI[I/IMBIX JJI pCIICHUSA
MOCTABJICHHBIX JKOHOMHUYCCKHX 3adaa4d;, YMCCT MHCIIOJIb30BaAHUA
MCTOJbI TCOPUU BGpOSITHOCTGfI 1 MaTeMaTHUCCKON CTaTUCTUKHU JIJIS
PCUICHUA 3a/1a4 B C(bepe OKOHOMHMKHU.

4 (xoporio)

JIeMOHCTpHUpYET HENOJHOE 3HaHUE MpeMeTa, HO MaTepua
u3naraeT (parMeHTapHO M HENOCIEeIOBaTeNbHO, IOIYCKaeT
OmMOKH B TPUMEHEHHH METOJIa pEUIeHHs, 3a7ady pelaeT
YaCTMYHO, HMMEET 3aTpyAHEHHs NpU BHIOOpE ANTOPUTMOB JUIA
MPOBEPKH CTATUCTHYECKUX THIIOTE3, KPUTEPHEB aICKBAaTHOCTH M
3HAYMMOCTH BBIOpPaHHOI MOJENN WM 3aKOHA, METOJIOB JIMHEHHOW
anreOpel sl pemeHus 3aaad B chepe SKOHOMHUKH, (HPUHAHCOB U
Ou3Heca; HE WMeeT HaBblKa HHTEpIpETallMi ¥  aHaIH3a
MOJTYYCHHBIX Pe3yJIbTaTOB.

3 (yAOBIIETBOPUTEIHHO)

He neMoHCTpHpyeT YCBOEHHE OCHOBHOI'O COJAEPIKaHUS
npeaMera, OoOHapyXUBaeT HE3HAHUE OOJbIIeH YacTH YyuyeOHOro
MaTepuaa, 10IycKaeT rpyoble OIIMOKY B ONpPEACICHUN TOHATUN U
IpU PEIIeHNH 3a]a4; He JeMOHCTPUpPYET 3HaHHE METONO0B cOopa u
aHanu3a  uMHpOpMAlMKM; HE  yMeeT  IPOBOAUTH  aHAIU3
podecCHOHANBHBIX 3a/1au.

2 (HeyAOBJIETBOPUTEIILHO)
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6.MeTonnyeckue MaTepraJibl N0 OCBOEHUIO TUCHMIIIUHBI
MeToanyeckue yKa3aHusi 10 BHINOJHEHHIO KOHTPOJIBHBIX padoT

Jannblit Bua paboThI TPOBEPSET:

1) ycBoeHHE 00y4aromUMKCs MOJYYSHHBIX B X0/1€ 00y4eHHs] YMEHUI U HaBBIKOB,;

2) cnocoOHOCTh BBIOpPATh MHCTPYMEHTAJIbHBIE CpeAcTBa JUIsi OOpaOOTKM JaHHBIX B
COOTBETCTBHUH C IIOCTaBJICHHOM 3a7aucii;

3) yMeHHe pOoaHaTN3UPOBATh PE3YIbTAThl PACICTOB H 00OCHOBATH MOJIYUYCHHBIE BHIBOIBI.

[Tpumepro 3a 2-3 Hemenu [0 TPOBEIEHHUS KOHTPOJIBHOW palboThl oOyuwaromemycs
HEOOXOMMO TOJIyYUTh Yy TMpenoiaBareis MMAOJOH KOHTPOJBHOW pabOThl WJIM MPUMEPHBIH
NepevyeHb MPAKTHUECKUX 33/1aHUH, BXOAALINX B KOHTPOJIBbHYIO padoTy, ¥ MOCJE 3TOTO MPUCTYITUTh
K TIOJITOTOBKE.

[Tpu noaroToBKe K KOHTPOJIBbHOM paboTe cienyer:

1) HOBTOPHUTH TEOPETUUECKUI MaTepHall 10 TeMaM, BKIIFOUCHHBIM B KOHTPOJIbHYIO padoTy;

2) IpOCMOTPETHh MaTepUalIbl MPAKTUYECKUX 3aHATHIA U IOMAITHUX 3a/1aHU;

3) mompoOoBaTh PEMIUTh 3aJaHUs U3 I1a0JIOHA KOHTPOJBHOM pabOThl WM MPUMEPHOTO
HepeyHs NPaKTUYECKUX 3a/laHHi;

4) 3akpenuTh TMOJYYEHHbIE YMEHHMs ¥ HaBBIKM, pellas [OXOXKHe 3aJaHus U3
PEKOMEHIOBAaHHBIX MPEIo/IaBaTeNIeM YIeOHUKOB U Y4eOHO-METOANYECKHUX TTOCOOHIA.

Ecmu B mpormecce TOATOTOBKM K KOHTPOJBHOH pabOTe BO3HUKIM 3aTPYJHEHUS WIIH
TpeOyroTcs Kakue-TM00 YTOUYHEHMS M PEKOMEHJAIMH, CIeAyeT OOpaTHThCA 3a IMOMOINBIO K
IPEeroJIaBaTelIio.

MeToanyecKkue yKa3aHus N0 MOATOTOBKE K KOJUIOKBUYMY

KommokBuym — 3T0 cobecemoBaHne TIpemogaBaTelst M y4Yallerocss 10 3apaHee
OIpeIelIeHHBIM KOHTPOJIbHBIM BOIIPOCAM.

OCOOeHHOCTh KOJUIOKBUYMa B TOM, YTO 3TO HE MpOCTO (hopMa KOHTPOJS, a METO.
yIayOsieHusl, 3aKperuieHHsI 3HaHUM ydJaluxcsi, TaKk Kak B XoJie coOeceoBaHMS IPEroiaBaTelb
UMeeT BO3MOXXHOCTh Pa3bsiICHUTh BOMIPOCHI, BOSHUKAIOIIHE Y YYAIIETOCs B IIPOIIECCE MOATOTOBKH.

OTOT BMJ JEATEIBbHOCTH DPAa3BUBAE€T HABBIK OCYILIECTBIATH COOp, aHanM3 U 00pabOTKy
JTAaHHBIX, HEOOXOUMBIX JJIS pelIeHus MPo(ecCHOHANBHBIX 3a/1a4.

Ha camocTosiTeIpHyI0 TOATOTOBKY K KOJUTIOKBUYMY OOyUalOIIeMyCst OTBOAUTCS 2-3 HE/ICNH.

[Tpn MOATOTOBKE K KOJUIOKBUYMY CIICYET:

1) mpocMOTpeTb KOHCHEKTHI JIEKUMH M MPaKTHUYECKUX 3aHATHH M OTMETHTh B HHX

HMCIOIIUCCA OTBCTHI Ha BOIIPOCHI KOJUIOKBHUYMaA.;
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2) ecnd KOHCHIEKTBI COJEpKaT He BCEe OTBEThl MM 4YacTb BOINPOCOB BBIHECEHO
IpernoaaBaTeIeM Ha CaMOCTOSATENIbHOE PACCMOTPEHHE, HEOOXO0ANMO U3YUHTh COJepKaHue yueOHOM
JUTEPATYpPhl, PEKOMEHIOBAHHOMN NPENOJaBaATEIEM;

3) B cioyyae BO3HMKHOBEHMs KakuX-TMOO 3aTpyJHEHMH TIpH THOATOTOBKE CJIEIYyEeT
00paTUThCA 32 IOMOIIBIO K MPENOAaBaTENIO.

MeToanyeckue peKOMeHAAlMH 10 POBEICHUI0 IK3aMEeHAa

ATTECTalMOHHBIE HCIBITAaHUS TPOBOAATCS IPENOJaBaTesieM, BEAYIIUM JICKIIMOHHbIE
3aHATHA 110 JTAHHOW JUCIUILINHE.

IIpu npoBeneHNU MUCBMEHHOIO 3K3aMEHa B ayJAUTOPUU MOKET OJHOBPEMEHHO HAXOAUTHCS
JK3aMEHyeMasi TPYIIIa B IIOJIHOM COCTaBeE.

DK3aMeHaIlMOHHBIN OMIeT BEIOMpAET caM SK3aMEHYEMBIH B CIIy4ailHOM MOpsIKe.

DK3aMeHyeMble MOTYT I10JIb30BaThCsl MPOrpaMMON y4yeOHOM IUCHMIUIMHBI, a TaKXke ¢
pa3peleHus IpenoAaBaTess KalbKyJIaTOpaMu.

IIpn npoBeneHMM dK3aMEHA’K3aMEHYEMBIM IIPEJIaracTcsl OTBETUTh HA JBA TEOPETHUYECKHUX
BOIIPOCA U BBINOJHUTH JIBA PAKTUYECKHUX 33JJaHUSI B COOTBETCTBHH C ITPOUICHHBIMH TEMAMH.

Bpems HanmcaHus sK3aMeHallMOHHOW paboTel cocTaBiger 90 MuH. (IO JKEIaHMIO
HK3aMEHYEMOT'0 OTBET MOXKET OBITh JOCPOUYHBIM).

W3noxxeHne Matepuaia BEJETCs B JIUCTE OTBETA, KOTOPBIH 3aTeM (110 OKOHYaHUM 3K3aMEHA)
CIaeTCs Ha MMPOBEPKY HK3aMEHATOPY .

ITpoBepka pabOT BBIMOJHAETCA 3K3aMEHATOPOM IIOCIE€ OKOHYAHHUS SK3aMEHa U OLEHKH
BBICTaBJISIOTCSA B COOTBETCTBUM C KPUTEPHUSAMU OLICHUBAHMUS.

B ciayuae BO3HMKHOBEHMSI COMHEHMII OTHOCHUTEIBHO TIJIyOMHBI 3HaHMM 5K3aMEHYEMOI'O
9K3aMEHATOp MOKET NPUIJACUTh €ro M 3aJaTh JOMOJHUTEIbHBIE W YTOYHSIOLIME BOIPOCHI B
npezenax yueOHOro MaTepualla, BRBIHECEHHOTO Ha 9K3aMeH.

OneHka pe3ylbTaTOB  MUCBMEHHOTO  aTTECTAlMOHHOTO  MCIBITAaHUS — OOBABISACTCS
9K3aMEHYEMBIM B JICHb €70 IIPOBEICHHUS.

CamMonoAroToBka K NpaKTH4eCKUM 3aHATUAM

ITpy mOATrOTOBKE K MPAaKTUYECKOMY 3aHATHIO 00y4JaroleMycsi He0OXOq1MO:

1) 03HaKOMHTBCS C COOTBETCTBYIOIIEH TEMOI MPOrpaMMbl AUCHUILTUHBI;

2) OCMBICIIMTD KPYT U3y4aeMbIX BOIIPOCOB U JIOTHKY UX PacCMOTPEHUS;

3) TIaTenbHO U3YyUUTh JIEKIIMOHHBIM MaTepual;

4) n3y4nTh PEKOMEHOBAHHYIO JIUTEPATYpy MO JAaHHOM TeMe;

5) 03HaKOMHTBCS C BOPOCAMHU OUYEPEAHOTO NMPAKTHYECKOTO 3aHATHSL.

Ba)kHBIM acIleKTOM CaMOCTOSITEIbHOM TOATOTOBKM CTYAEHTOB SIBISieTCS pabora ¢

OMOIMOTEYHBIM (POHIOM.
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Orta pabota mpearnoaaraeT pa3JiiyHble BapUaHTHI MOBBIIICHUS MPO(HECCHOHAIBHOTO YPOBHS
CTYJICHTOB B TOM YHCIJIE:

a) MOJIy4eHHEe KHUT B HAYYHOM aOOHEMEHTE;

0) U3yuyeHHEe KHUT, )KypHAJIOB, ra3eT B YUTAIBHOM 3aJle;

B) BO3MOXKHOCTb IIOMCKA HEOOXOIMMOI0 MaTepuaia MmocpeiCTBOM AIEKTPOHHOIO KaTajora,

I) TOJy4YeHHE HEOOXOIMMBIX CBEICHUH 00 HMCTOYHHMKAaX HH(GOPMAIMH y COTPYIHHKOB

ONOJIMOTEKH.
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7. YueOHas 1uTepaTypa U pecypcbl HHPOPMAIHOHHO-TeJIeKOMMYHHUKANMOHHOM ceTH

"Untepuer"

7.1. OcHoBHAas1 JIUTEpaTypa

1. 'amoukwun, B. T. DxoHOMeTpHKa : Y4eOHUK U MpakTUKyM A By3oB / B. T. lNanoukun. —
Mocksa : U3gatensctBo FOpaiit, 2024. — 293 ¢. — (Bricmiee oOpazoBanue). — [SBN 978-5-534-
14974-6. — Tekct : snextpoHHBI // OOpa3oBarenbHas minatdopma HOpaiit [caiit]. — URL:
https://urait.ru/bcode/537080

7.2. JlonoJIHUTEILHAS JIUTEpPaTypa

1. lemumoBa, O. A. DKoHOMETpHUKA : Y4eOHHK M TPaKTUKyM s By30B / O. A. Jlemuiosa,

. . ManaxoB. — MockBa: UznarensctBo  FOpaiit, 2024. — 392c.—  (Boicuiee
obpazoBanue). — I[SBN 978-5-534-18948-3. — Tekct : amekTpoHHbI // OOpa3zoBarenbHas
wiardopma FOpaiit [caiit]. — URL: https://urait.ru/bcode/555532 DxoHOMeTpuKa : y4eOHUK st
By30B/ U. U. EmuceeBa [u ap.] ; mox pemaknuerr WM. V. EnuceeBoit. — Mocksa : M3gaTenbCcTBO
FOpaiit, 2024. — 449 c. — (Bsicmiee obOpazoBanue). — ISBN 978-5-534-00313-0. — Teker :
ANEKTPOHHBIN /l O6pazoBarenbHas mwiardopma Opaiit [caiiT]. — URL:

https://urait.ru/bcode/535449

7.3. HopmaTuBHbIe IPABOBbIe JOKYMEHTHI M MHAS NIPaBOBasi HHGoOpMaLus

He mpenycmoTpeHo.

7.4. UnTepHeT-pecypchbl

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

. minfin.ru — MunucrepcTBo ¢punancos Poccun

. www.gks.ru — 'ockomcrat Poccun

. www.rbc.ru — Undopmanmonnoe arentctBo «Pocousneckoncantunr» (Poccus)

. www.worldbank.org — Bcemupnsiii 6ank

AN N B W N

. www.imf.org — MexayHapoJHbIi BaTIOTHBIN (OHA

7. https://www.hse.ru/info — ['ocyapcTBeHHBIN YHUBEPCUTET — BBICIIast IKOJIa YKOHOMUKH
(Poccus)

8. www.beafnd.org - bropo sxoHOMHuueckoro ananuza (Poccus)

9. http://www libertarium.ru/library - bubnanorexka MarepuansoB MO 3HKOHOMHYECKOU
TEeMaTHKe

10. www.ecfor.ru PAH MHCTUTYT HapOAHOX0341CTBEHHOTO MPOTHO3UPOBAHUS.

7.5. UHble HCTOYHUKH
1. EmuceeBa U.U. (pen.). DxoHoMeTpHKa: yueOHUK i OakajgaBpuaTa U MarucTparyphl. —

M.: KOpaiit, 2015. — 449 c. — Cepusi: bakanaBp u maructp. AkajieMHUUeCKHil Kypc.
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2. AuctoB A.B., MakcumoB A.I'. DkoHOMeTpuKa: mar 3a marom. — M.: I'Y BIID, 2006. —
179 c.

3. MenbuukoB P.M. DxoHoMmeTpuka: yuebHoe nocodue. — M.: IIpocnexT, 2014. — 288 c.

4. ba6emko JI.O. OcHOBBI s3KOHOMETpHUecKoro monenupoBanus. — M.: JIEHAH/I, 2016. —
432 c.

5. Maromok B.M., banamosa C.A., Jlazantok M.B. OCHOBBI 3KOHOMETPHUUYECKOTO
MozenupoBanus ¢ ucnonb3zoBanneM EVIEWS: yue6noe mocooue — M.: PY/IH, 2011. — 206 c.

6. Kpemep H.III. DxoHOMeTpuKa [DIEKTPOHHBIN pecypc]: YUeOHUK ISl CTYJIEHTOB BY30B/

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

7. Hoyreptu K. BBeneHue B skoHOMeETpHKY: YdeOHuk. 2-¢ u3zn./ Ilep. ¢ amrn. — M.:
NH®PA-M, 2004. — 432 c.

8. Bep6uk M. (2008). ITyTeBoauTens 10 COBpeMEHHON dKOHOMETpHKe. M., HayuHas kHura.

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 OakanaBpuara u Mmaructpatypsl / WM. . Enuceesa [u np.] ;
non penakiuend M. U. EnuceeBoit. — MockBa : M3gatensctBo HOpaiit, 2019. — 449 c¢. —
(bakanmaBp u wmaructp. Axagemuueckuil kypc). — ISBN 978-5-534-00313-0. — Texker
anektporubii // OBC FOpaiir [caiit]. — URL: https://biblio-online.ru/bcode/431129

8. MarepuajbHo-TeXHUYeCKas 0a3a, MHPOPMAMOHHBIE TEXHOJIOTHH, TPOTPaAaMMHOE
odecnieyeHue U NHGOPMANMOHHbIE CIPABOYHBIE CHCTEMbI

Jis mpoBeneHUs 3aHATHH 1O JUCHUIUIMHE HEOOXOJUMO MaTepHaIbHO-TEXHUYECKOE
obecrieueHne Y4eOHBIX ayAWTOPHHA (HATJSAHBIMH MaTepualaMu, 3KpPaHOM, MYJIbTHMEIHMHHBIM
npoekropom ¢ HoytOykamu (IIK) mis mpesentranuu y4yeOHOro martepuana, BBIXOJAOM B CETh
Wntepner, nporpamMmMubeiMu npoxayktamu Microsoft Office (Excel, Word, PowerPoint)) B
3aBUCUMOCTH OT THUIA 3aHATHHA: CEMHUHApCKOTO M JIGKIMOHHOTO THIIOB, TPYIIOBBIX H
WHIMBUIYATbHBIX KOHCYJBTAIUN, TEKYIIEro KOHTPOJIS U IPOMEXYTOYHON aTTeCTalllH.

Jnst camocTosiTensHOM paboThl 00ydaromUMCs HEOOXOIUM JOCTYI B YWTAIbHBIC 3allbl
OUOJIMOTEKH W/MIU TOMEUICHHE, OCHALICHHOE KOMIBIOTEPHOH TEXHHUKOH € BO3MOXKHOCTBIO
NOJKIIOUeHUs] K cetu «MHTepHeT», JOCTYyN B AIIEKTPOHHYI0 MH(POPMALMOHHO-00Pa30BaTEIbHYIO
cpeny opranuzamuu u ObC.

Ba3bl 1aHHBIX, HHGOPMALMOHHO-CIIPABOYHbIE U MOUCKOBbIE CHCTEMbI

1. www.biblio-online.ru —3nexkrponno-6ubanoreunas cucrema [IbC]| FOpaiit;

2. http://www.iprbookshop.ru — DnekTponHo-0ubmMoTeuHas cuctema [IbC] «Iprbooks»

3. https://e.lanbook.com - DnekTpoHHO-O0nOMMOTEYHAs cucTeMa [DBC] «Jlauby.

4. https://new.znanium.com DIeKTpOoHHO-O0MOMMoTeuHas cucrema [DbC] «Znanium.comy._
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https://biblio-online.ru/bcode/431129
http://www.iprbookshop.ru/8594

5. https://www.ibooks.ru - DnexkrpoHHO-01OMoTeuHas cucrema «[IBOOKS.RUy.

6. https://grebennikon.ru -  DnexkrpoHHas  OuOimoTrexka  M3marenbckoro — joma
«I'peGeHHUKOBY.
7. https://eivis.ru/basic/details — «East View» IlonHble TE€KCThl POCCHHCKMX HAayYHBIX U

MPAKTUYICCKUX KYPHAJIOB, a4 TaK K€ ra3cT HCHTpaHBHOﬁ MMpECChl Poccumn.

8. https://elibrary.ru/defaultx.asp? - Hayunas snextponnas 6udnmnorexka eLIBRARY.RU.

9. https://www.jstor.org - Jstor. [lomHbIe TEKCTHI HAyUHBIX )KYpPHAJIOB U KHUT 3apyOeKHbIX

HA3aTEILCTB.
10. https:/link.springer.com - [ToTHOTEKCTOBbIE MOMUTEMATHYECKUE 0a3bl aKaJeMUYECKUX
JKypHAJIOB M KHUT W3JIaTeIbCTBa Springer.

11. https://academic.oup.com/journals?login=true - J[oCTyn K HOBBIM BBIITyCKaM U apXUBY

xypHanoB UznarensctBa Okcopackoro ynusepcurera Oxford Academic;
12. https://journals.sagepub.com - IlomHoTekcToBas  0a3a  HAay4HBIX > KypHaJOB
aKaJIeMUYEeCKOT0 U3IaTeIbCTBA Sage.

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

BAIIOTHOTO ()OH/IA, a TAK)KEe MAKPOIKOHOMHUYECKHE U (PMHAHCOBBIC TaHHBIC.
14. https://www.journals.uchicago.edu - Chicago Journals. JlocTyn K HOBBIM BBIITyCKam H

apXuBYy KypHaJI0B M31aTenscTBa UMKarckoro yHUBEpCUTETA.

15. https://www.cambridge.org/core/ Cambridge Core. IlonmHoTexcToBas 06a3a Hay4yHBIX
cTaTel U KHUT BEAyLIero MUpPOBOro akajeMudeckoro usnarenabcrsa Cambridge University Press.

16. https://www.sciencedirect.com - SCIENCE DIRECT. IlonHble TEKCTHI >XypHAJIOB H

cnpaBounnkoB Handbooks m3narenscrBa Elsevier

17. https://onlinelibrary.wiley.com - WILEY. Ha nnatdpopme Wiley mocTynHbl BBITYCKH

1500 akameMuyecKux KypHaJIOB pa3HbIX npoduieil, nznanueix Wiley Periodicals B 2015-2019.

18. https://link.springer.com/referencework/10.1057/978-1-349-95121-5 - New Palgrave
Dictionary of Economics. CnoBapb, SHIUKIIONEIHS, €KEKBAPTATHHO OOHOBIISIEMBIH CIIPABOYHUK
10 YKOHOMUKE.

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

publishing - EBSCO Publishing. EBSCO. W3nanus 1no »KOHOMHKE, OW3HECY, MEHEIKMEHTY,
COIIMOJIOTHH, TIOJTUTOJIOTHHU, HHPOPMATUKE U JP.

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

nauchnykh-zhurnalov - NEICON. ApXuB Hay4HbIX *YPHAJIOB» COCTOUT M3 CTaTeH, BHIIIEAIINX B

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

21. https://www.scopus.com/search/form.uri?display=basic#basic - SCOPUS.
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https://academic.oup.com/journals?login=true
https://link.springer.com/
https://www.jstor.org/
https://elibrary.ru/defaultx.asp
https://eivis.ru/basic/details
https://grebennikon.ru/
https://www.ibooks.ru/

PedeparuBnas 6a3a, ABIAIOMIAACA yKa3aTelleM HAYYHOTO IIUTUPOBAHUS
22. https://cbonds.ru/?show_main - MudopmManvoHHO-aHATUTHYECKUH  MOpTAal
(buHaHCOBBIX JaHHBIX HH(OpMaIoHHOro areurcTea Cbonds.

23. https://ar.oversea.cnki.net - ba3a HaHHBIX MOJHOTEKCTOBBIX AHTJIOS3BIYHBIX PECYPCOB

IO BCEM aKaJACMHUYCCKUM ITUCIUIIIIMHAM, OHY6JII/IKOBE[HHLIX B Kurae.

24. https://spark-interfax.ru Cuctema mpo¢ecCHOHAIBHOTO aHajdH3a PHIHKOB W KOMITaHHUN
«CITAPK»

25. https://megapro.ranepa.ru/MegaPro/Web - 3meKTpOHHBIN KaTanor Hay4YHOM
ouobmnorexu PAHXul'C;
26. CrpaBouHo-npaBoBas cucteMa «Koncynprantllimrocy.

27. DNEeKTPOHHBIN NEPUONUECKUN cTIpaBOYHUK «[ apaHTy.
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