[loKyMeHT NoAnucaH NpoCToil 3NeKTPOHHOM NOANMUCHI0
NHdopmaumsa o Bnagenbue:

OWO: Auapeii iparomMmpoBmy XnyTkos [punoxenue 6 OIT BO
[lomkHOCTb: AnpexTop

[ata nognucanus: 27.08.2023 18:43:27
YHUKanbHbI MPOrpaMMHbIA KIKOY:
880f7c07c583b07b775f6604a6302%@9ﬂﬂ"“0€ rocyrapCcTBeHHO€ 5IOJDKCTH06 oﬁpasosaTeﬂbnoe

yupexaeHue BbICIIero o0pa3oBaHusi
«POCCHMCKASI AKAJTEMHUSI HAPOJHOT'O XO3SIMCTBA
U TOCYJIAPCTBEHHOM CJIYKBbI
ITPA MTPE3UJIEHTE POCCUVCKOM ®EJIEPAILIUN»
CEBEPO-3ATIAJTHbIA HHCTUTYT YIIPABJIEHUS — ¢puman PAHXuI'C

DPAKVIIBTET SKOHOMUKH u PUHAHCOB

(HaMeHOBaHHE CTPYKTYPHOTO MOApa3AeNeHus (HHCTUTYTa/haKynbreTa/hrimaa)

Kadeapa s5KOHOMHKH
(naumenosanue kageopul)

YTBEPXIEHO

Hupexrop C3UY PAHXul'C
XaytkoB A /1.

ITPOI'PAMMA BAKAJIABPUATA

DUHAHCHI U KPEAUT

PABOYAS ITPOTPAMMA JTUCLHUIIJIMHBI,

Peanusyemoii 0e3 npuMeHeHUsI 3JIeKTPOHHOI0(OHJIalH)Kypca

B51.0.09 «9K0OHOMETPHUKA»

(uHOexc, HaumeHO8aHUe OUCYUNIUHBL (MOOY]IS), 8 COOMBEMCMEUNU C YHeOHbIM NIAHOM)

38.03.01 DxoHOMHKA

(K00, naumenosanue HaNPAeseHs NOO20MOBKU (CReYUaIbHOCHU)

OuHasi/0uHO-320UHas
(popma(vl) oOyuenus)

T'ox madopa: 2023

Cankr-IlerepOypr, 2022 1.



ABTOpP—COCTABUTEIIb: (UCnoab308ana munosas npoepamma PAHXul C, cocmasumens K. p-M.H.,

TIOLEHT, noueHT Kabeapsl «POHIOBbIE PHIHKHA U (PUHAHCOBLIN MHKUHUPUHT))
Yepuosa M.B.)

(vuenas cmenens u(unu) yuenoe 3ganue, 00IACHOCMb (Haumenosanue kagpeopw) (P.1.0.)

3aBenyommii  kadeapoii IkoHOMUKM, 1.3.H., mpodeccop Muckko Oner HukonaeBuu
(HammeHoBaHue Kadeapsl) (yueHas creneHb u(wim) yuenoe 3panue) (O.1.0.)

PIIJ] omoGpena Ha 3aceqanuu kadeapbl 5KoHOMHUKH. [IpoTokomn ot 27 centsaopst 2022 roma No 2.



COJEPKAHHUE

1. TlepedeHp IUIAHUPYEMBIX pE3YJIbTATOB OOYYEHHMS IO JTUCIHMIUIMHE, COOTHECEHHBIX C
IUTAHUPYEMBIMH Pe3yJIbTaTaMH OCBOEHUS 00pa30BaTeIbHOM MpOrpaMmbl

2. O0beM 1 MECTO AUCLMILIMHBI B CTPYKTYp€e 00pa30BaTeNIbHOM POrpaMMBbl

3. ConeprxaHue U CTPYKTypa JUCLIUILIIMHbI

4. Marepuaisl TEKYIIET0 KOHTPOJIS YCIIEBAEMOCTH 00yYaroIuXcs

5. OueHouHble MaTepUaIbl IPOMEXKYTOUHON aTTECTALNU 110 AUCLUILIIMHE

6. MeTronuueckre MaTepHabl 1151 OCBOCHUS TUCIUILTHHBI

7. VYueOHas JuTepaTypa U pecypchl HMH()OPMAIMOHHO-TEIEKOMMYHHUKAI[MOHHONH CETH
"NuTepuer”

7.1. OcHOBHas nuTEparypa

7.2. JlonoiHUTENbHAS TIUTEpaTypa

7.3. HopmaTuBHbIE IIPaBOBBIE JOKYMEHTHI M MHAs paBoBas HHPOpMaLUs

7.4. UnTepHET-pecypchbl

7.5. IHbIE HCTOYHUKHU

8. MarepuanbHo-TexHHUECKass 0a3a, WHPOPMALMOHHBIE TEXHOJOTMH, IPOrPAMMHOE
oOecrieyeHre 1 UHOOPMAIIMOHHBIE CIIPABOYHbBIE CHCTEMBbI



1. IlepeyeHpb NJIaHUPYEMBbIX Pe3y/IbTATOB 00y4eHHUS 10 AUCHHUILIMHE, COOTHECEHHBIX €

IUIAHUPYEMBbIMH Pe3yJIbTaTaMHU OCBOEHHS MPOrpaMMbl

1.1. Auctumuimaa b1.0.09 «OxoHOMeTpHKay 00ecriedyrBaeT OBIaIcHUE CIIETyIOIIMH

KOMIIETEHLASIMU
Kon
Kon HaunmenoBanue HaunmeHoBanue KOMIIOHEHTAa
KOMIIOHEHTA
KOMIIeTeHIIMH KOMIIeTEeHIMH KOMIIeTeHIMH
KOMIIeTeHIIMH
Cooco0eH IIPUMEHSITH HUHCT €HTBHI
Cnoocoben P pyM
SKOHOMETPHUKH B  Lemsix  cbopa,
PUMCHSITh
P KOHOMETDIIECKILE 00pabOTKM M aHAIN3a CTATHCTUYECKUX
OnK 0C-4 | * 0% p o OIIK OC-4.1, | janmpix
OIIK OC-4.2 | CrocoGen MIPUMEHSITh
perieHus
SKOHOMETPHUYECKHE METObI VTS
MPHUKIIATHBIX 33724
pEIICHUS TPUKIAIHBIX 33724

1.2. Ucniosb30Banme TPYAOBBIX (PYHKIHN 0053aTEIBLHO TOJIBKO IS TPO(HECCHOHATBHBIX U

JOITIOJIHUTCIIbHBIX HpO(l)eCCI/IOHaJII)HI)IX KOMHGTGHHHﬁ.

Kox xommonenTa

Pe3ynbrarel 00yueHus

KOMIETEHIUH

OIIK OC-4.1 Ha ypOBHE 3HAHUM:
Criocoben - OCHOBHBIX IOJIOKEHUH U METOJ0B 3KOHOMUYECKOH HAYKH;
IIPUMEHSTD - cobuparb, 0000IIaTh U AHAIU3UPOBATH HEOOXOJUMYIO SKOHOMUYECKYIO
UHCTPYMEHTHI uH(pOpMAIMIO, B TOM YHCJIE O pe3ylbTaraXx HOBEWIIUX HCCIIEIOBAHUN

OKOHOMCTPHUKHU B

OTCUCCTBCHHBIX H SaPY6e)I(HBIX 3KOHOMHCTOB IIO0 3KOHOMHYCCKHM

HEeJX coopa, | mpobiemawm;
00paboTKH U | - HUCHOJb30BaTh DJKOHOMETPUYECKHE 3HAHMS JJIs aHaIM3a COLMAIbHO-
aHaiusa 3HaYMMBIX  [pOOJEeM U MPOIECCOB, PEUIEHHs]  COLMAJIbHBIX U
CTaTUCTUYECKUX npogeccCHOHANBHBIX 3a/1ay.
JTAHHBIX Ha YPOBHE HaBBIKOB:
- BJAJEHUE KaTerOPHAJIBHBIM allllaparoM »JKOHOMETPUKHM Ha YpOBHE
MOHMMAaHUS U CBOOOTHOTO BOCIIPOU3BECHMUS;
- Toucka u 0OpabOTKM CTaTUCTHMYECKUX JAHHBIX C  IIOMOIIbBIO
HSKOHOMETPHUKHU.
OIIK OC-4.2 Ha ypOBHE 3HAHUM:
Cnocoben - 3aKOHbl (YHKIIMOHUPOBAaHUS pPBIHKA M COBPEMEHHOW pPBIHOYHOMN
IPUMEHSITh HKOHOMHUKE;
HSKOHOMETPHUUYECKUE | - OCHOBHBIE MPOOJIEMbl IKOHOMUKHM U HX B3aUMOCBS3b C COLIMAJIbHBIMU
METO/IBI Ui | IpolieccaMu, MPOUCXOIAIIMMU B OOILECTBE;
peleHus Ha ypPOBHE YMEHUM:

MPUKJIAAHBIX 3aaa4

- pemarb TUIIOBBIE 3a/1a41 10 Pa3JIM4YHBIM TEMaM Kypca;

- TPUMEHATH TEOPETHUYECKHUE TMOJOKEHUS K aHaJu3y COBPEMEHHBIX
MaKpOIKOHOMUYECKUX IPOLECCOB B PD;

Ha YPOBHE HABBIKOB:

- BIIAJICHUE KAaTErOpUaJbHBIM allllaparoM JKOHOMETPUKA Ha YpPOBHE
MOHMMAaHHUA U CBOOOTHOTO BOCIIPOU3BEICHMUS;

- TOMCKa U OOpabOTKM  CTAaTHUCTUYECKHUX
SKOHOMETPHUKH.

JaHHbIX C ITOMOIIIBIO




2. O0beM U MecTO TUCHUILIHHBI B cTpyKTYype OIl BO

O0beM TUCUMILTHHBI

O6mwmit o6bem aucrumuiuHbl — 10 3.¢., 360 ak. 4., 270 actp.4.

KonnuectBO acTpOHOMHYECKMX W COOTBETCTBYIOIIMX MM  aKaJIeMUYECKHUX YacoB,
BBIJICTICHHBIX HAa KOHTaKTHYIO pa0oTy oOydaromuxcs ¢ MpernojaBaTesieM M0 O4YHOU (opme
0o0yuenust — 132 ak.4. (99 actp.u.), B ToMm uncie 64 ak.4. (48 actp.u.) nekuuit u 64 ak.u (48 actp.u)
CEMHUHApPCKHUX 3aHATHM, KOHCYNIbTalus K 3K3aMeHy — 4 ak.4. (3 acTp.4.); Ha CaMOCTOSITEIbHYIO
paboty oOy4daroruxcst — 156 ak.u. (117 actp.4.); kKoHTpoJb — 72 ak.4. (54 acTp.4).

[To ouHO-3204HOI opMe OOyUEHHS KOTMYECTBO ACTPOHOMUYECKUX M COOTBETCTBYIOIIHX UM
aKaJIEMHUYECKHIX 9acOB, BBIICIICHHBIX HA KOHTAKTHYIO paboTy oOydaronmxcst ¢ npernoaasareiem — 100
ak.4. (75 actp.4.), B ToM umcie 48 ak.4. (36 actp.u.) sekuuid u 48 ak.4 (36 acTp.4) CEMHUHAPCKUX
3aHATUN, HA KOHCYJAbTALMIO K OJK3ameHy 4 ak.u. (3 actp.u); Ha CaMOCTOSITENbHYIO DPaboTy
oOyuaronuxcst — 188 ak.u. (141 actp.u.); KOHTpOIb — 72 ak.4. (54 actp.u).

JlucumIuinHa peaau3yercs ¢ MPUMEHEHUEM JTUCTAaHIIMOHHBIX 00pa30BaTEeIbHBIX TEXHOIOTHIA

(manee — J1OT).

TpynoemkocTb
Buz paorer O4YHasl / OYHO-3a09HAasT POPMBI
o0y4eHus
OO61mas TpyA0eMKOCTh 360
AynuropHas paboTa 132/100
Jlexuyn 64/48
IIpakTHueckue 3aHATUA 64/48
CamocrosrenbHas pabora 156/188
KonTtpons camocTosiTenbHON paboTh
Koncynpranus 4
Bun utToroBoro KOHTpoIIs Dk3ameH (2)

Mecto nucuuniiuebl B cTpykrype OIT BO
Hucuummaa B1.0.09 «OkoHoMmeTpuka» u3ydaeTcs Ha 3 Kypce, B 5 U 6 ceMecTpax s
CTYAECHTOB O4HOM (b/0 1 Ha 3 1 4 Kypcax B 6 U 7 cemecTpax sl CTyJJEHTOB OYHO-3a04HOH /0.
Jucuummza b1.0.09 «OxoHOMeTpuKa» peanusyercs nocie uzydenus aucuumiug b1.0.04
«Teopus BepostHOCcTEN»; B1.0.05 «MaTemaTtnueckasi CTATHCTHKAY.

I/IsyquHe AUCHUIITIMHBI 3aKAaHYNBACTCA OK3aMCHOM B KaXKIOM U3 CEMECTPOB.



JlocTynm K CHCTeME AMCTAaHIMOHHBIX O0Pa30BATENbHBIX TEXHOJIOIHHA OCYIIECTBISICTCS
KOKIBIM 00YYarOIIUMCS CAaMOCTOSATEIHHO ¢ TI000T0 yCTPOHCTBA Ha mopTade: https://Ims.ranepa.ru/.
[Taposib ¥ JIOTHH K JTUYHOMY KaOMHETY / IPOHITIO TPEIOCTABISICTCS CTYICHTY B JICKaHATE.

Bce dopmbl Tekyiero KOHTPOJIs, MPOBOJAMMBIC B CHCTEME JUCTAHIIMOHHOTO OOyYEHHUS,
OLICHUBAIOTCSI B CHCTEME TUCTAHIIMOHHOrO 00yueHus. JlocTynm K BHICO M MaTepHaiaM JICKIUH
IpeIOCTaBIsICTC B TEYCHUE Bcero cemecrtpa. JlocTym K KaxaoMmy BuAy pabOT U KOJIMYECTBO
MOMBITOK HAa BBIMOJIHCHUE 3aJ@aHUs MPEIOCTABISCTCA HAa OrPpaHMYCHHOE BpEMs COIJIACHO
periaMeHTy AMCHUILIMHBL, onyoinkoBanHoMy B CJIO. IpenogaBarenb OlEHMBACT BBHIIIOJTHECHHbIC

oOyuaromumMmcs paboTsl He no3aHee 10 pabounx AHEl mociie OKOHYaHHUS CPOKA BBIMOIHEHHUS.

3. Coaep:xaHue H CTPYKTYPA JMCHUILTHHBI

Ounasn hopma odyuenun

O0beM JUCHHUILINHBI, aK. Yac./ Jyac.

dopma
KourakTHas padoTa p
TeKylIero
o0y4yarouuxcs ¢
KOHTPOJIs
Ne n/m HaunMeHoBaHue Tem (pa3/iesioB) npenojgaBaTejaeM o
Bcero CP | ycneBaemocTu**,
10 BUaM Y4eOHBIX .
N MPOMEKyTOUHOM
JAHATHH aTrecTaluu® **
J JIP | I3 | KCP
OKOHOMETPHKA U €€ CBS3b C
SKOHOMUYECKOH TEOPHUEH.
Kon
Tema 1. | MeTononorus 3KOHOMETPUIECKOTO 8 2 2 4
nccienopanus. TwIbt
SKOHOMUYECKHX JAHHBIX
Mojens napHoil IMHEHHON
erpeccun. MeTo 1 HAMMEHbBIITNX
Tema2. | PSP A 20 | 4 4 12 K, Kon
kBagpartoB. Teopema ["aycca-
MapkoBa
IIpoBepka rumnores B MOJAEIH
MapHOU TMHEHHOU perpeccun.
Bri0op “Hamnyurneii” Monenu. K, Kon
Tema 3. P Y A 26 | 6 6 14

Hapyenne npennocsuiok
Teopemsl ['aycca-Mapkosa.
Perpeccus 6e3 cBoO0OHOTO YIeHa

Moaenbs MHOXECTBEHHON
nuHeHo# perpeccun. MHK.
Teopema I'aycca-Mapkosa.
Tema 4. [IpoBepka BeIMONHEHUS 20 4 4 12 K,Kon
CTaHJIAPTHBIX MPEAOI0KEHNH 00
OoIIMOKaX B IMHENHON MOIEITH
HaOIIOAEHUHA

[Ipoepka rumnores u

CTaTUCTUYECKHE BBIBOJBI B MOJIEIN K, Kon
Tema 5. DOAIBT B MO 14 2 2 10
MHOKECTBEHHOH JIMHEHHON
perpeccuu
Henuneinoie perpecCHOHHBIE
Tema 6. perp 16 4 4 8 K.Kon
MOJEINA




O0beM TUCHMILUIMHBI, aK. Yac./ yac.

dDopma
KonTakTHas padora p
TeKylIero
o0yyarouuxcs ¢
Ne n/m HanMenoBaHnue Tem (pa3/iesioB) npenogaBarTejaeM KOHTPOJIH
) Bcero CP | ycneBaemocTH™*,
M0 BHIaM Y4eOHBIX .
N MPOMEKyTOUHOM
AU arrecrauuu®**
J JIP | 13 | KCP
O11eHKa UCCIeA0BaHMI, K Ko
Tema 7. OCHOBaHHBIX Ha MHOYKECTBEHHOMN 16 4 4 8 ’
perpeccun
CrammoHapHbIe BpeMEHHBIE PSIBI
Tema 8. ’ 22 6 6 10 K, Ko
Moneau ARMA »RO1
Koncynpranuu Ha 2
MTPOMEKYTOYHYIO aTTECTAILINIO
[IpomexyTodHas aTTecTarys 36 OK3
Wroro 3a 5 cemectp 32 32 78
HecranuonapHeie BpeMeHHBIE
a6l neatudukanus K,Kon
Tema 9. P MaeHTikau 32 | 8 8 16
CTaIlMOHAPHBIX M HECTAI[MOHAPHBIX
psaoB B pamkax monened ARIMA
Perpeccronnblii aHanus AJis
Tema 10. | cranroHapHBIX BPEMEHHBIX PSIOB. 28 6 6 16 K,Kon
JmHaMI4YecKue MOIEIIHN
PerpeccuonHbI aHamu3
Tema 11, HEeCTallMOHAPHBIX BPEMEHHBIX 8 6 6 16 K, Kon
psanoB. KowHTerpaius 1 Moaenn
KOPPEKIINHU OMIOKaMHU
Tema 12. Mojenu maHeabHBIX TaHHBIX 26 6 6 14 Kon
Mopenu ¢ orpaHMYeHHOM K,Kon
Tema 13. AIEIH © OIP . 28 | 6 6 16
3aBHICHMOM TIEpPEMEHHOM
KoHncynpTanuy Ha MpOMeXyTOUHYIO )
aTTECTAIUIO
[TpomMexyTouHas aTTecTarys 36 Ik3
Hroro 3a 6 cemectp 180 32 32 78
Bcero: 360 64 64 156

** — hopmel mekywe2o KOHmMpos ycnesaemocmu: Konmponvuas paboma (K), xonnoxsuym (Kon).
*E% _ dhopmbl npomesicymounoll ammecmayuu: IK3amen (IK3).

Ouno-3aounas gopma 0dyuenusn

O0beM JTUCHHUILINHDI, aK. Yac./ yac.

dopma
KourakTHas padoTa p
TeKyuiero
o0y4yarouuxces ¢
KOHTPOJIA
Ne n/m HanMeHoBaHue TeM (pa3/1esioB) npenoaaBaTeyieM o
Bcero CP | ycneBaemocTu**,
M0 BHJaM Y4eOHbIX .
N NMPOMEeKyTOYHOM
SAUFTHH arrecTanuu™**
J JIP | I3 | KCP
OKOHOMETPHUKA U €€ CBSI3b C
SKOHOMUYECKOI TEOpHUEN.
Kon
Tema 1. | Merononorus 3KOHOMETPUIECKOTO 16 2 2 12
uccneaoBanus. TUIbI
YKOHOMHMYECKHX JIAHHBIX




Ne n/m

HanMenoBaHnue Tem (pa3/iesioB)

O0beM TUCHMILUIMHBI, aK. Yac./ yac.

Bcero

KonTakTHas padora
o0yyarouuxcs ¢
npenojaBaTejieM

M0 BHIaM Y4eOHBIX
3aHATHIH

J JIP | I3 | KCP

CP

®Dopma
TeKyliero
KOHTPOJIsI
ycreBaeMoCTH™ ¥,
NPOMEKYyTOYHOM
aTrecTalmuu® **

Tema 2.

Mojenp napHoi TMHEWHON
perpeccun. MeTo1 HAUMEHBITUX
kBagpatoB. Teopema ['aycca-
Mapkosa

20

12

K, Kon

Tewma 3.

[TpoBepka runoTe3 B MOJIEIIN
MMapHOW JTUHEUHOU perpeccuu.
Br16op “Hammydimei’” Moaenm.

Hapymenune npeanockuiok
Teopemsl ['aycca-Mapkosa.
Perpeccust 6e3 cB0O0HOTO WIeHA

20

12

K, Kon

Tema 4.

Mopnenb MHOKECTBEHHON
nuHeiHo# perpeccun. MHK.
Teopema I'aycca-Mapkosa.
[IpoBepka BBIIOTHEHUS
CTaHIAPTHBIX MPENNOTI0KEHUI 00
olIrOKax B JIMHEMHON MOIEIN
HaAOJIFOICHUI

20

12

K,Kon

Tema 5.

[IpoBepka runores u
CTaTUCTHYECKHE BBIBOJBI B MOACIU
MHO>KE€CTBEHHOM JIMHEHHOM
perpeccuu

16

12

K,Kon

Tema 6.

Henunelinsie perpeccuoHHbIe
MOJENU

16

12

K, Kon

Tema 7.

O1ieHKa UCClieI0BaHMH,
OCHOBAHHBIX Ha MHOKECTBEHHOI
perpeccuu

16

12

K,Kon

Tema 8.

CranuoHapHbIe BpDEMEHHBIE PSIBI,
Moneau ARMA

18

10

K, Kon

Koncynprannm Ha IpOMeXyTOUHYIO

aTTCCTAIUIO

IIpomMexxyTouHas aTTecTanms

36

k3

Uroro 3a 6 cemectp

180

24 24

94

Tema 9.

HecrannonapHsle BpeMEHHbBIE
psnbl. Unentudukanus
CTaIlMOHAPHBIX M HECTAI[MOHAPHBIX
psnoB B pamkax mojaeneii ARIMA

26

18

K, Kon

Tema 10.

Perpeccronnblii aHanu3 AJis
CTallMOHAPHBIX BPEMEHHBIX PSIOB.
JlnHaMu4yeckue MoIeNu

30

18

K, Kon

Tema 11.

PerpeccuonHslii aHanus
HECTallMOHAPHBIX BPEMEHHBIX
psanoB. KonHTrerpamnus 1 Mozieiau
KOPPEKIINHU OIMIHOKaMHU

28

20

K Kon

Tema 12.

MOHeHI/I IMTaHCJIbHBIX JaHHBIX

30

18

Kon

Tema 13.

Mojenu ¢ orpaHUYEeHHON
3aBHCHMOM NEpEMEHHON

28

20

K,Kon

KOHch'II)TaI_[I/II/I Ha IPOMECKYTOUYHYIO

aTTCCTAlluIo

IIpoMexxyTouHasi aTTecTaius

72

k3




O0beM TUCHMILUIMHBI, aK. Yac./ yac.
®Dopma
KonTakTHas padora
TeKYIero
o0yyarouuxcs ¢
Ne n/m HanMenoBaHnue Tem (pa3/iesioB) npenogaBarTejaeM KOHTPOJIH
) Bcero CP | ycneBaemocTH™*,
M0 BHIaM Y4eOHBIX .
N MPOMeKyTOUHOI
SANFTHHR aTTecTalMu™**
J JP | II3 | KCP
Uroro 3a 7 cemectp 180 24 24 94
Bcero: 360 48 48 188

Coaeprxanue U CHUIIMHBI

Tema 1. JDxkoHOMeTpHKAa M ee CBfAI3b € JIKOHOMHYECKOIl Teopueil. Metomosorus
IKOHOMETPHYECKOro uccjieq0BaHus. THIIBI IKOHOMUYECKHUX JAHHBIX.

DKOHOMETpUKA U €€ CBsA3b C SKOHOMUYECKOW Teopuel. Ha kakue BOMPOCHI MO3BOJISIOT
OTBETUTH IKOHOMETPUUYECKHE METO/Ibl. MoJienu CBSA3M U MOJETIN HaOJII0IEHUI; S3KOHOMETpUYecKas
MoJieJb, MOA0OpaHHast MOJIeNb. TUIIBI JaHHBIX U Mojesel. ICTOUHHMKY CTaTUCTHYECKUX JaHHBIX.

Tema 2. Moaeab mnapHoii JuHeiiHOW perpeccuu. MeTox HaMMeEHbIINX KBaJpPaToB.
Teopema I'aycca-Mapkosa.

Teopernueckass u BbIOOpouHasi perpeccusi. VHrepnperanus ciydyallHOro  Wi€Ha.
JIMHEHOCTh perpeccuu 1o nepeMeHHbIM U mapameTpaM. Meroa HaumeHblnux kBaapatoB (MHK).
Croiictrea MHK omnenok mnapamerpoB monenu. ['eomerpuss MHK. Ilpeamonoxenuss mMerojna
HAaUMEHBIINX KBaJpaToB U TeopeMa ['aycca-MapkoBa. Beibopounoe pacnpenenenne MHK onenku.

Tema 3. IlpoBepka rumore3 B MojAeJM NAPHOIl JuHeliHOW perpeccun. Bbioop
“Hamnyqmei” monesan. Hapymenue npeanocsiiok teopemsbl I'aycca-MapkoBa. Perpeccust 6e3
€cBO0OOHOIO0 YJICHA.

IIpoBepka CTaTUCTMUYECKUX THUIOTE3 O KO3(dUIMEHTaX perpeccu U JIOBEpUTEIbHbIE
MHTEpBaJbl. JIByCTOPOHHHE M OJJHOCTOPOHHHE rumnortesbl. Perpeccust ¢ OGuHapHOW 0OBsACHSIOLIEH
nepeMeHHo. Kpurepun kadectBa NpUOSMKEHHSI NaHHBIX MOJEIBI0O U UX MCIOJIb30BaHHUE IS
BbIOOpa Mozenu. Hapymenus npennosnoxenuit TeopeMsl ['aycca-MapkoBa (reTepockeacTH4HOCTb,
aBTOKOPPEIMPOBAHHOCTb) M  HUX THOCIEACTBHA. MeToapl  «OOpbOB» €  HapyLICHUSIMHU
NPEANONOKEeHN TeopeMbl l'aycca-MapkoBa. Mcnonb30BaHME  OLIGHEHHOW  MOJENM  JJIA
MPOrHO3UPOBAHUS.

Tema 4. Mogeab MHOxkecTBeHHOH JjuHeiiHoi perpeccun. MHK. Teopema I'aycca-
Mapxoga. IIpoBepka BbINOJHEHUS] CTAHIAPTHBIX NMPEANOJI0KeHHH 00 omulOKax B JIMHEHHOMN
Mo/ e/IM HA0II0AeH .

CmenieHne wu3-3a MPOMYIICHHON TMepeMeHHOM. Mopaenb MHOKECTBEHHOW JIMHEMHOMN

perpeccun. OI_ICHKa HaMMCHBIINX KBAJpPaTOB. HpCI[HOJ'IO)KCHI/I}I MCTOJa HAUMCHBIIUX KBaApaTOB



I MOJIENIM MHO>KECTBEHHOW JIMHEHMHOM perpeccun U Teopema l'aycca-Mapkosa IIpoBepka
BbINoaHeHUs npennonoxxkennii MHK. Hapymenust npennonosxenuii teopeMsl ['aycca-Mapkosa
(reTepocKeqacCTUYHOCTh, MYJIbTUKOJUIMHEAPHOCTh, aBTOKOPPEIMPOBAHHOCTH), MX IOCIEACTBUA U
MeToAbl «0opbrObI» ¢ HUMH. Kputepuu kadectBa NpUOIMKEHNUS JTaHHBIX MOJIEIbIO MHOKECTBEHHON
JMHEWHON PErpeccuy U MX MCII0JIb30BaHKE AJIs BBIOOpa MOJIEIH.

Tema 5. IlpoBepka rumore3 M cTaTUCTHYeCKHe BBIBOAbI B MOJEJIH MHOMKeCTBEHHOM
JINHENHOH perpeccuu.

IIpoBepka rumnore3 U AOBEpUTENIbHBIE MHTEPBabl A ofHOro ko3gpduuuenra. [Iposepka
COBMECTHBIX THIOTE3. TecTHpOBaHUE OrPaHUYEHUS, BKIIOYAIOLIETO HECKOJIbKO K03(duImeHToB
mogenu. TectupoBanue crienupUKaIMA MOJICIA MHOKECTBEHHOM JIMHEHHOM perpeccum.

Tema 6. HetuHeliHble perpecCHOHHbIE MO/IEJIH.

OOmast  crparerust  MoJenupoBaHus  (YHKIMHM  HEIMHEHHOM  perpeccuu.  Bunel
HenuHelHocTH. [lapHas HenuHeiHas perpeccus. BsaumopeiicTBue MeXAy HE3aBUCHMBIMU
[IEPEMEHHBIMH.

Tema 7. Ouenka uccjie10BaHNH, OCHOBAHHBIX HA MHOKECTBEHHOM perpeccuu.

BHyTpeHHss 1 BHEIIHSAs 000CHOBAHHOCTH HMccienoBaHus. CMeleHre n3-3a MpOoMmyLIIeHHbIX
HEPEMEHHBIX, CMELICHNE U3-3a OIINOOK M3MEPEHUsl OOBICHAIOUINX MEPEMEHHBIX, OTCYTCTBYIOILNE
JaHHBIe, CMEIIeHne u3-3a 0TOOpa HAOIIOACHUH, HempaBmiIbHAs cnenuduKkanus (GyHKIHOHAIBHON
¢dopMmbl perpeccun. B3aumHoe BnusiHME NepeMeHHbIX. CHUCTEMBbl OJIHOBPEMEHHBIX YpaBHEHUH.
CrpykTypHass W mpuBeleHHass (OpMbl. OK30T€HHbIE, SHIOTEHHbIE, MPEOIpeaeIICHHbIE
nepeMeHHble. MneHTHPUIUpYyeMOCTh OTIENbHBIX ypaBHEHUH CTPYKTypHOU ¢opmbl. OLeHUBaHHE
CUCTEMBl OJHOBPEMEHHBIX ypaBHEHHH. BHyTpeHHsis U BHEmHAS OOOCHOBAHHOCTb IPHU
IIPOrHO3MPOBAHUHU 110 MOJIeNU perpeccuu. [loHaTHE 0 METO/Ie MHCTPYMEHTAIBHBIX IEPEMEHHBIX.

Tema 8. Cranmonapnsie BpemeHnHblie psiabl, Mogeau ARMA.

Bpemennoii psa. CtoxacTuueckuil ciydaiiHblid npouecc. CTallMiOHapHbIE BPEMEHHBIE PS/IBL.
ABTokoppensiuronHas pyHkuus. bensiii mrym. IIpoBepka Ha rayccoBckuii Oelblil mryMm.

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

WNnentudpunupyemocts, yciaoBue obOparuMoctd. JluHeliHble mpouecchl. Pa3znoxenue
Bonbna. [IpuMeps! cTaliMOHapHBIX BPEMEHHBIX PsI0B B 3KOHOMUKE.

[Ipouecc AR(p), ycnoBue cranmonapHoctu. [Ipeacrapinenue B BUI€ CKOJIB3SIIETO CPEIHETO
OECKOHEYHOT0 MOopsIIKa.

MA(q) — ycnoBue o00OpaTMMOCTH — MpEJCTaBICHHE B BHJE IMpoIlecca aBTOPErPEeCcCUU
Oeckoneunoro mopsiaka. Heoopatumsrii mpouiecc MA(1). Ilporiece aBroperpeccun, HaUMHAOIIUNACS

B OIpEJCICHHBII MOMEHT BpPEMEHHU, BBIXOJ Ha CTaOWiIbHBIN pexxkuMm. Koppemorpamma mporecca
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AR(p). YpaBuenus lOna-Yokepa. Mogenn ARMA, ycnoBue cTaliioHapHOCTH, TpodsiemMa o0mux
MHouTene. Monenu ARMA, yunTeiBaromiyie ce€30HHOCTb.

Wnentudukanus cranuoHapHod mozend ARMA 1o aBTOKOPPENSIMOHOM W YacTHOM
aBTOKOppENsAUMOHHOW  (pyHKumsaM. Tabmuubsl  moBedeHUss  KoppenorpamMm.  Beibopounas
KOppeJiorpaMMa. JproguyHocts. Kputepun i NpoOBEpKH PABEHCTBA HYJIIO aBTOKOPPEISLUUNA U
qacTHbIX aBTokoppensauuid. IIpencraBnenue u npumenenue Q-tecroB boxca-IIupca u Jlbronra-
Boxkca i rpymibl BHIOOPOUHBIX aBTOKOPPEIISLIHIA.

Merononorus  bokca-JI)xenkunca. OueHuBaHue  cTarmoHapHod  wMoxaenu  AR(p).
OuenuBanue cranuoHapHo wmoxenun MA(q). OuenuBanue cranuoHapHo ARMA(p,q).
JlmarHocTrka oleHeHHOo Moenu. Bbibop Moenu, OCHOBaHHBINA Ha HH()OPMAITMOHHBIX KPUTEPHUSIX.
[Tporno3upoBaHue Ha OCHOBE MOA0OPAHHON MOJIEIH.

Tema 9. HecranmmoHapHble BpeMeHHble psiabl. UaeHTHQUKANUA CTANUOHAPHBIX M
HECTAIMOHAPHBIX PSIA0B B pamkax moaeseil ARIMA.

Hecrannonapueie psasl. IIponece, cTanvoOHApHBI OTHOCUTENIBHO JETEPMUHHPOBAHHOIO
tpenaa. Croxactuueckuit TpeHa. TS u DS psansl. Mogenun ARIMA.

Kpurepun [uku-®Oymiepa. PasButue wu wumnoctpauuss Ttecta uku-Oymnepa u
pacmpenHoro tecta Jluku-®Oymnepa Ha HalIUYMe EIUHUYHOTO KOpHA. UyBCTBUTEIBHOCTH K
HaJIU4MIO JETEPMUHUPOBAHHBIX perpeccopoB. F-cratmctuku. KBazpatuunslii TpeHn. KpaTHbie
KOpHU. MHOroBapuaHTHasl IpoLenypa.

Hpyrue xkputepuu. [lonstue o tecre Oununca-Ileppona. I[loustue o tecte Kwiatkowski,
Phillips, SchmidtandShin (KPSS, 1992) Ha cTanuonapHoCTb.

[Tonsitue o Tecre DF-GLS, pazpaborannoro B Elliott, Rothenberg, andStock (1996).

HccnenoBanne mnpoOieM, BO3HHUKAIOIMX NpPU TECTUPOBAHMM HA E€JUHUYHBIN KOpEHb
(xputuka Henbcona u Ilnoccepa (NelsonandPlosser (1982)) TecroB Ha eAMHUYHBIA KOPEHB).
HccnenoBaHnre HEKOTOPBIX TECTOB HAa €IUHUYHBIN KOPEHb IPU HAJIMYUHU CTPYKTYPHOIO C/BMIA.
[ToustTue o Ttectax Ileppona u 3uBoTa-ODHApIOCA HAa €IMHUYHBIA KOPEHb NPU HAJIUYUU
CTPYKTYPHBIX CABUTOB B JaHHbIX. [IOHATHE O CE30HHBIX €AMHUYHBIX KOPHSX.

Tema 10. PerpeccMOHHBIH aHaAW3 s CTANMOHAPHBIX BPEMEHHBIX pPSI0B.
JlnHaMuUyecKue MOJEJIN.

Junamuueckne Mozaenu. Mojiens BEKTOPHOM aBTOperpeccuu (vectorautoregressivemodel,
VAR). Vcnosue crabunbHoct VAR, HaxoxpaeHue ctabunbHoro coctosHus. Otkpeitas VAR.
Haxoxnenue ctaOMiIbHOM CBA3M MeXay psaaamu, coctasisitomiuMu VAR. Tlonbop u ounenuBanue
VAR, numarHoctuueckue Tmpoueaypbl. Vcronb3oBaHHE MHOTOMEPHBIX — MH(OPMAaIMOHHBIX
kputepueB: Akaumke, XenHHaHa-Kyunnna) u IIBapma-baiteca. BpiOop cnenudukanum moaenu,

ONTUMAJILHOW ITyOUHBI 3aNa3/[bIBAHUN, OCHOBAaHHOW Ha MH(POPMAIIMOHHBIX KPUTEPHUSIX.
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Tema 11. PerpeccMoHHBII aHAJIU3 HECTAUMOHAPHBLIX BpPEMEHHBLIX PSI0B.
KonHTerpanusi 1 MmoJeju KOppeKuuu ou0Kamu.

JloxHas (kaxymascsi, MHHMasi) pPErpecCUOHHAas CBsI3b MEXIY HECTAllMOHAPHBIMU
BpeMEHHbIMU psiiaMu. KouHTerpupoBaHHbIe BPEeMEHHBIE PAJIbI, pAaHT KOMHTErpauuu. Bo3moxHbIe
MPUMEHEHUS K SKOHOMHYECKHM MOJeNisM. TecTHpoBaHHWE HAa HalW4yMe KOMHTerpauuu. Teopema
npencraBieHus [ 'peitrmkepa, moaens koppekuuu omubOkamu (ErrorCorrectionModel — ECM),
unTepnperamms  kodpdunuento ECM. JIByxcrymeHyaras mpoueaypa OHria-I'peiHmkepa
noctpoenus ECM 1o uMeromumcs CTaTUCTUYECKUM JTaHHBIM.

TectupoBanue Ha HajgMuMe KOMHTETPAIMM MEXKIY HECKOJIbKMMHU BPEMEHHBIMHU DPsIaMU U
OmpeJieieHHEe PAaHra KOMHTEIPAlHK C HCIONb30BaHUEM Hpoueaypsl Moxancena. BriGop Monenn ¢
UCTIOJIb30BaHUEM HH(OPMAIIMOHHBIX KPUTEPHEB.

Tema 12. Moaean naHeJbLHBIX JaHHBIX.

Perpeccuonnbie Moaenu JUisl AHENbHBIX JaHHBIX, cOallaHCHPOBaHHbIE MaHenu. Mojens ¢
¢dukcupoBanabME 3 dexktamu. Monenb co ciydaitHeIMU 3 dexTamu. BeiOop MexIy MOAENBIO C
duKcUpoBaHHBIMU YPPEKTAMU U MOJAETIBIO CO CIIYYalHBIMU P PEeKTaMu.

Tema 13. Mogesu ¢ OrpaHUYeHHOI 3aBUCHMOI IIepeMEeHHOI.

Mopnenu OunapHoro BbeIOOpa. HemoctaTku nuHEHHOW BEpOSTHOCTHOM MOJENH, MPOOUT-
MOJENb, JIOTUT-MOJENb. Monenu BEIOOpa. Mogenb

MHOKECTBCHHOI'O YIIOPAAOYCHHOTI'O

MHO>KECTBEHHOTO BBIOOpa. Mo/IenH ¢ IEH3YPUPOBAHHOW 3aBHCHUMOM TICPEMEHHOM.

4. MaTtepuaJjbl TEKYIIero KOHTPOJIsl YCIIeBAeMOCTH 00y4alommxcst

4.1. B xo1e peaau3anuu JMCUMILIMHBI HCIOJIB3YIOTCS CJIEAYIONINE METOAbI TEKYIIEro
KOHTPOJISl YCTIeBAeMOCTH 00y4YaI0IINXCH:

Tema (pazae) MeTtoasl TeKy1ero
KOHTPOJIfA

ycneBaeMoCTu

Tema 1. DxoHOMeTpuka M €€ CBA3b C DKOHOMHYECKOW TEOpUEH.
Merononorus 9KOHOMETPHUECKOTO UCCIIEI0BAHMUSL.
3KOHOMHNYECCKHUX NJaHHBIX.

Komnoxksuym
Tuner y

Tema 2. Monens napHoi JUHEMHON perpeccu. MeToJl HauMEHBIINX Konrponsnas pabora

kBazaparoB. Teopema ['aycca-Mapkosa.

Konnoxsnym

Tema 3. IlpoBepka rumnore3 B MOJENIN MAPHOW JIMHEWHOM PETrpeCcCHU.
Beibop “Hammyumeit” monenu. HapyiieHune mpeanocbulok TEOpeMBI
I"aycca-MapkoBa. Perpeccus 6e3 cBOOOAHOTO UiIeHa.

Kontponbsnas pabora
Konnoxsuym

Tema 4. Monens MHOXeCTBEHHON JuHeWHOM perpeccun. MHK.
Teopema T'aycca-MapkoBa. IIpoBepka BBINOJHEHUsS CTaHIAPTHBIX
MIPEATNONIOKEHHUH 00 OmMOKax B TUHEHHON MOJIeTTH HAOII0ICHUH.

Kontponbsnas pabora
Konnoxsuym

Tema 5. IIpoBepka rumnore3 W CTAaTUCTUYECKHE BBIBOJBI B MOJIEIH

Konrtponbhas pabota

12




MHOKECTBEHHOW JINHEMHOUN pErPECCHH.

Konnoxsuym

Tema 6. HenuHeiiHble perpecCHOHHbBIE MOJEIH.

Konrtponbhas pabota
Konnoksuym

Tema 7. OueHka wHcclIeqOBaHMI, OCHOBAaHHBIX Ha MHOKECTBEHHOMU
perpeccuu.

Konrtponbhas pabota
Konnoksuym

Tema 8. CrarmonapHbie BpeMeHHbIe psiibl, Mogenun ARMA.

KonTtponsHas pabota
Konnoksuym

Tema 9. Hecranuonapuele BpeMeHHbIE psabl. MaenTudukanms
CTallMOHAPHBIX U HECTALIMOHAPHBIX Ps0B B pamkax Mozaeneilt ARIMA.

KontponbHas pabora
Konnoxsuym

Tema 10. PerpeccuoHHbBI aHaAIU3 Uil CTAllMOHAPHBIX BPEMEHHBIX
psaoB. JluHAMUYECKUE MOJIEINH.

KoHnTtponsHas padota
Konnoksuym

Tema 11. PerpeccuoHHBId aHaIu3 HECTALMOHAPHBIX BPEMEHHBIX KoHTponbHas pa6oTta
psanoB. KounTerpamusi 1 MOJEIH KOPPEKIIMH ONTHOKAMH. Komnnokerym
Tema 12. Moaenu maHeIbLHBIX JaHHBIX.

Konnoxsuym

Tema 13. Moaenu ¢ orpaHU4€HHON 3aBUCUMOMN NTEPEMEHHOM.

KonTponbsnas padora
Konnoxsuym

4.2. TunoBble MaTepHAJIbI TEKYLIET0 KOHTPOJIA YCIIeBAeMOCTH 00y4aroIerocst

TunoBbie MaTepuaJbl Mo TeMaM 1. « IKOHOMETPHKA U €€ CBA3b C DKOHOMHUYECKOH TeopHuei.

MeT010J10THs IKOHOMETPHYECKOI0 McCaeT0BAHNS. THIILI JKOHOMHYECKHX JAHHbBIX).

Bonpochl K KOJIOKBUYMY

1. 3KOHOMeTpI/IKa 1 €€ CBA3b C JKOHOMHYECKOH TGOpHCﬁ.

2. Ha xakne BOIIPOCHI MO3BOJIAKOT OTBETUTH SKOHOMETPHUICCKUC MCTO/IbI.

3. Moaenu cBSI3U U MOJEJIM HAOIIOACHUH.

4. DxoHOMETpHUUECKask MOJIENb, T000paHHast MOJIENb.

5. Tunel JaHHBIX U MOJIEICH.

5. UCTOYHUKY CTaTUCTHYSCKUX JAHHBIX.

«Mopaeab mapHOH

TunoBble MaTepHaJbl 10 _TeMaM 2.

JUHEHHOW perpeccum.

Metona

HaANMMEeHBLININX KBaaApaToB. Teopema I'avcca-MapkoBay.

BapuaHT 3a1aHusI KOHTPOJILHOH PadOTHI:

['ooBbIE TOXOMHOCTH aKIMK KOMIIAHUNA 4 W B, mpuHaUIeKaluX OJHOW OTpaciv MPUBEICHBI B

TaOJIHIIE.
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
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[TocTpouTh MOAEIL MAPHON JIMHEHHOM PETrpecCHH, MO3BOJSIONIYIO OLIEHUTh 3HAYEHHUS T'OJOBBIX
JOXOOHOCTEH aKIIMP KOMIAHUU A IO 3HAYCHUSAM T'OJOBBIX JTOXOJIHOCTEH aKIMi KOMIIaHUU B .
Bonpocsl kK KOJLUIOKBHYMY

1. TeopeTnueckas u BEIOOpOYHAs perpeccusi.

. UaTepnperanus ciiy4yaiiHOTO 4ieHa.

. JInHENHOCTB perpeccuu mo MepeEMEHHBIM U IIapAMETPaM.

. Meron nanmensiux kBaaparos (MHK).

. Cpoiictea MHK o1nieHok mapamMeTpoB MOJIENH.

. 'eomerpust MHK.

. Ilpennonoxenuss MHK u Teopema ['aycca-Mapkosa.

00 N N B W

. Betbopounoe pacnpeneneaue MHK orenku.

Tunosnie Marepuajabl no temMaM 3. «IIpoBepka rumore3 B MOJeJM HNAPHON JMHEHHON

perpeccuy. Bpioop “Hamavuineii” moaeau. Hapvinenme mnpeanocblLIoK Teopembl ['aycca-

MapkoBa. Perpeccusi 6€3 CB000IHOI0 YIeHa).

BapuaHT 3a1aHus1 KOHTPOJBLHOH PadoOThI:

N3yuaercs 3aBHCHMOCTH KOJMYECTBO TOBAapOB, MPOM3BEACHHBIX C JaedekroM y, oT oObema

CBEPXYPOUHBIX YaCOB (x)no 10 ognopoaHbIM 3aBosiaM 3a 201x roa.

x | L6 | 1,9 |25 |29 3,2 3,7 3,9 4,1 4.8 4,9

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

Heo6xoaumo:
1. PaccunTarhs nmapameTpsl MapHOU JINHEWHON PETPECCUM.

2. Onpenenutb K03 PUIMEHTHI KOPPETSLUUN U JeTePMUHALIUY.

3. OIEHHTB MOJIENb Yepe3 CPEHION0 OMMOKY armpokcumarii A n F-kputepnii Gumepa.

4. OnpenenuTb CTaTUCTUYECKYIO 3HAYMMOCTb [TapaMeTPOB PErPecCUr U KOPPEIIALIUY.

Bonpochl K KOJUIOKBHYMY

1. I[IpoBepka CTaTUCTUYECKUX TUIIOTE3 O KOOPPUIIMEHTAX PErPECCUU U IOBEPUTEIbHbIE HHTEPBAJIbI.
2. JIByCTOpOHHHME U OJHOCTOPOHHHE TUIIOTE3bI.

3. Perpeccus ¢ OuHapHO# OOBSACHSIONICH TepeMEHHOM.

4. Kpurepuu kauecTBa NpUOIMKEHUS JaHHBIX MOJIENbIO M MX MCIOJIb30BaHUE JIJIsl BBIOOpA MOJIEIH.

5. Hapymenus npeanonoxxkeHuit  Teopembl  [aycca-MapkoBa  (FeTepoCKeAacTUYHOCTb,
ABTOKOPPEIMPOBAHHOCTH) U MX MOCIECTBHUS.

6. MeTo/1bl «0OpHOBI» C HApYIICHUSIMU MPeNooxkeHni TeopeMsl ["aycca-Mapkoga.

7. icnosib30BaHUE OLEHEHHOW MOJIENIH JIJIsi MPOTHO3UPOBAHMSL.
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TunoBbie MaTepuagbl o TeMaM 4. «Moaejab MHOKEeCTBEHHOM JuHelinon perpeccun. MHK.

Teopema I'ayvcca-MapkoBa. I[IpoBepka BBLINOJHEHHS CTAHAAPTHLIX NPEIHOJI0KEHHH 00

OIINOKAX B JUHEHHOH MOJeJTH HAQJIIOACH .

BapuaHTbl 3a1aHUA KOHTPOJBLHOH PadoThI:

Nmerotcs nannbie 1o 20 cenbCKOX035UCTBEHHBIM pailoHaMm:

Y — ypoxaifHOCTh 3epHOBBIX KYJbTYp (11/Ta);

X1 — 9nca0 KOJIeCHBIX TPAKTOPOB (MpuBeneHHON MomHOocTH) Ha 100 ra;

X2 — yncio 3epHOYOOpOoUHBIX KoMOaitHOB Ha 100 ra;

X3 — yncno opyauil MoBEpXHOCTHOH 00paboTku moussl Ha 100 ra;

X4 — xonMUYeCTBO yIOOpEHUH, pacX0yeMbIX Ha reKTap;

X5 — KOJIMYECTBO XUMUYECKUX CPEJCTB 03/I0POBIIECHUSI PACTEHUH, pACXOAYEMbIX HA FE€KTap.
[IpoBecTH nomaroBelii perpecCUOHHBIN aHAIN3 ypOKalHOCTH Y

Ha OCHOBE MCXO/IHbIX JaHHBIX.

Beruucnuts onpenenurens marpunsl X TX.

Hatitu MHK onenku k03¢ QHUIIMEHTOB perpeccum.

HccenenoBarh NOMy4YEHHYO MOJENb HA MYJIbTUKOJUIMHEAPHOCTb.

[Tpu BbIBIeHUN 3(dekTa MyIbTHKOUIMHEAPHOCTH IIOCTPOUTH M OLEHHTh HOBOE YypaBHEHHUE
perpeccun. UHTepnpeTupoBaTh OKOHYATEIIbHBIE PE3YJIbTATHI.

Bonpochl K KOJLIOKBUYMY

1. Cmemenne u3-3a NpOMyIIEHHON IEPEMEHHOM.

2. Mopenb MHOKECTBEHHOW JTUHEHHOU perpeccui.

3. OneHka HaMMEHbBIINX KBAJPaTOB.

4. IlpennosoxeHuss METOAA HAMMEHBIIMX KBAaAPAaTOB JUIsl MOJENM MHOYKECTBEHHOW JIMHEHHOU
perpeccun u Teopema ['aycca-Mapkosa

5. Ilpoepka BoinoaHeHus npeanonoxennii MHK.

6. ['eTepockenacTUYHOCTD.

7. MyJIbTUKOJUIMHEAPHOCTb.

8. ABTOKOppPEIUPOBAHHOCTb.

9. Kputepuu kauecTBa NpuOIMKEHHS TaHHBIX MOJIENbIO PErPECCHH.

TunoBble MaTepuajbl _1mo_TeMaM S. «IIpoBepka rumore3 M _CTATHCTHYECKHE BbIBOIbI B

MOJeJIH MHOKEeCTBEHHOM JHUHEHHOWM perpeccun.

BapuanT 3aaHus KOHTPOJIbLHOM PadoThI:
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1. UccnenoBaTenu, mMpoaHAM3UPOBAB ACATENBHOCTH 10 GupM, MOTYyYUIM CICAYIONUE TaHHBIC
3aBHCUMOCTH 00OBEMa BBITyCKa NPOAYKIHMH (Y) OT KoiuyecTBa pabouux (xq) U CTOMMOCTHU

OCHOBHBIX (hOHIOB(THIC. py0.) (X5).

2 2 2
y X1 X2 y X1 X2 VX1 LY X1X2

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

Tpebyemcs:

Omnpenenuts napHsie kKodddurmenTs! koppensnun. CrenaTs BEIBOI.

[TocTpouTh ypaBHEHHE MHOXECTBEHHOW pPETrpeccCMd B CTaHAAPTU3MPOBAHHOM Maciitabe W B
ecrecTBeHHOH popme. Caenarb SKOHOMUYECKUI BBHIBO/I.

OmnpenenuTh CKOPPEKTHPOBAHHBIM M HECKOPPEKTHPOBAHHOM KO3(D(UIIMEHT MHOXECTBEHHBIN
Koppemsauun. Caenars BBIBO/.

OnpenenuTh CTAaTUCTHYECKYIO 3HAYMMOCTh YPaBHEHHSI ¢ IOMOIIBbI0 F-kputepus. CrenaTth BHIBOI.
OnpenenuTs 1e1eco00pa3HOCTh BKIIOUYECHUS (PaKTOpa X MOCIe X,. M cTaTHCTHYEeCKYI0 3HAYUMOCTh
napamerpa b .

Haiitu gactabie K03 HUIIMEHTHI 31acTUYHOCTH IpH X, = 3,6 U X, = 9. Crenarp BBIBOI.

Bonpochl K KOJUIOKBHYMY

1. IlpoBepka rumoTe3 u AOBEPUTEIbHBIC HHTEPBAJIBI AJIsl OJHOTO K03 duiuenTa.

2. IIpoBepka COBMECTHBIX THITOTES.

3. TecTupoBaHue OrpaHUYCHHS, BKIIOYAIOUIETO HECKOIBKO KO3()(HUIIMEHTOB MOJIEIIH.

4. TectupoBaHue crelUPpUKAIN MOJEIN MHOKECTBEHHON JTMHEWHOHN perpeccu.

TunoBbie MaTepuaabl 10 TeMaM 6. « HemHeliHbIe perpeccCHOHHbIE MO .

BapuaHT 3a1aHusI KOHTPOJILHOM PadOTHI:

[To cemu Tepputopusim LlenTpanbHoro paiiona 3a 200X r. U3BECTHBI 3HAUCHUS JIBYX MPU3HAKOB.

Paiion Pacxopl Ha TOKYIIKY CpennenneBHas 3apaOoTHast
MIPOJIOBOJILCTBEHHBIX TOBAPOB 1aTa OJIHOTO pabOTHHUKA,
B 00mMX pacxopgax, %, y pyo., x
Bnagumupckas o071. 68,8 45,1
KocTtpomckas 0671. 61,2 59,0
OpioBckast 00171. 59,9 57,2
Ps3anckas 001 56,7 61,8
CMoJieHcKas 00J1. 55,0 58,8
TBepckast 0011 54,3 47,2
Spocnasckas 0071 493 55,2

TpeOyeTrcss misi XapaKTEPUCTUKHA 3aBUCUMOCTH ) OT X PAacCUMTaTh IMapaMeTpbl CTECTICHHOW H
MIOKAa3aTeJILHOU MOJIEIEH.

Bonpochl K KOJJIOKBUYMY:

1. O6mas cTparerust MOAENUPOBaHUS (DYHKIIUU HETUHEWHON PErPECcCHH.

2. Buapl HEMUHEHHOCTH.
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3. IlapHast HeMHEHAS perpeccus.

4. BzauMoielicTBUE MEX]ly HE3aBUCUMBIMU IIEPEMEHHBIMH.

TunoBple MaTepHaJbl no TemMaM 7. «OneHka MccJaeI0BAHHH, OCHOBAHHLIX HA

MHOKECTBEHHOM perpeccum.

Bapuant 3a1aHus KOHTPOJIbHOH PadoThI:
[To umeronumcst ucxoaubIM JaHHbIM X, Y, P 1 Q ¢ exxekBapTalbHBIMU 3HAYCHUSIMU COCTOSIHHS
peIHKa 32 niepuoa 25 net (1 — 1-i kBapran 1975 roma, 100 — 4-it kBapran 2000 roma):
[IpoBepbTe HA UACHTUPHUIUPYEMOCTh KaXk/10€ YPaBHEHHE CUCTEMBI U MOJICH B LIETIOM.
Omnpenenure, Kakue MEPEMEHHBIE Mbl OYJIEM HCIIOIh30BaTh B KAYECTBE HHCTPYMEHTAIBHBIX.
Ouenute MoAeIb cripoca U npejioxkenus ¢ nomoiibio JIMHK.
Crenaiite BBIBOJIBI O BJIMSIHUM HEIEHOBBIX (PAKTOPOB MPEAJIOKEHUS U IIEHBI XOJOJWIBHUKOB Ha
MPEIIOKEHUE UX HA PBIHKE, a TAK)KE O BIUSHUM LIEHBI U JOXO0/1a Ha CIIPOC HA TOBAPHI.
Bonpocsl kK KOJUIOKBHYMY
1. BHyTpeHHss 1 BHELIHSISI 000CHOBAHHOCTb MCCIJICJOBAHMUS.
2. CMmenieHue u3-3a NpONyLEeHHbIX IEPEMEHHBIX.
3. CmMenieHue ru3-3a OMMOOK U3MEPEHHS OOBSICHSIOIIUX MEPEMEHHBIX, OTCYTCTBYIOIINE JaHHbIC.
4. Cmemenne n3-3a 0T00opa HaOMIOICHHI, HEMpaBWIIbHAS crienudukanus GyHKIHOHATBHON (HOPMBI
perpeccum.
. B3anMHOe BnusiHUE TEPEMEHHBIX.
. CucTeMbl OTHOBPEMEHHBIX YPABHEHHIA.

. CTpyKTypHas U npuBeieHHas (OpMBI.

. UnenTuduumupyeMocTs OTAETBHBIX YPaBHEHUH CTPYKTYpHOU (OpMBI.

5
4
5
6. 3K3OF€HHBI€, OHAOTCHHBIC, IPCAOIPCACIICHHBIC ICPEMCHHEIC.
7
8. OI_IGHI/IBaHI/Ie CUCTCMbI OMTHOBPEMCHHBIX ypaBHeHHﬁ.

9

. BHyTpeHHss 1 BHENIHS1 000CHOBAaHHOCTD MPH IMPOTHO3UPOBAHUU 110 MOJIEIH PETPECCHH.

10. TlonsiTHE O METO/Ie MHCTPYMEHTAJIbHBIX IEPEMEHHBIX.

TunoBbie MaTepuajabl 0 TeMaM 8. «CTtannoHapHbie BpeMeHHbIe psiabl, Moaean ARMA.

BapuanT 3aaHus KOHTPOJIbLHOM PadoThI:

[Io WCXONHBIM [aHHBIM TNOCTPOMTE HECKOJIBKO MOJENEH € pas3IMYHbIM KOJWYECTBOM JIAroB.
HccnenoBarh psii UCXOIHBIX JAHHBIX HA CTAl[MOHAPHOCTH C ITOMOIIBIO BU3yaJIbHOTO TECTUPOBAHUS
psanoB, ACF, PACF-rectoB. Ouenure napamerpsl MOCTPOEHHBIX Mojened ¢ nmomombio MHK n
BbIOpaTh M3 BCEX MoJeNeld Ty, KOTopas HauOojiee aJeKkBaTHa JaHHbIM. VHTepmperupoBathb

MOJTy4YEHHBIE PEe3yJbTaThl BHIOPAHHOW MOIETH.

17



Bonpocsl kK KOJJIOKBUYMY:

1. BpemenHotii psiz.

. CToxacTuyeckuil cirydaiHbIN MpoLiece.

. CrauinoHapHble BpeMEHHBIE PSI/IbL.

. ABTOKOppEIAIUOHHAs (PYHKIIHS.

. besblit mrym.

. [IpoBepka Ha raycCOBCKUM OEIIbIN HIyM.

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

. UnenTuduuupyeMocTs, ycioBue 0OpaTuMOCTH.

O o0 3 N W B~ W DN

. JIuHelHbIe IPOLECCHI.

10. Paznoxenue Boabaa.

11. TIpumepsl cTalMOHAPHBIX BPEMEHHBIX PSAIOB B SKOHOMHUKE.

12. TIponiecc AR(p), ycroBue cTaliiOHApPHOCTH.

13. IIpencrapiieHre B BUAE CKOJIB3AIIETO CPEAHETO OECKOHEUHOTO MOPSAKA.

14. MA(q) — ycnoBHe OOpPaTMMOCTH — TIPEJACTaBICHHE B BHUJE TNIpOIEcca aBTOPErPECCUU
OECKOHEYHOTO MOPsIIKA.

15. Heobpatumerit mporiecc MA(1).

16. Ilpouecc aBTOperpeccHMu, HAYMHAIOIIMICS B OMpPEAEIECHHBII MOMEHT BpPEMEHHU, BBIXOJ Ha
CTaOUJIbHBIA PEKUM.

17. Koppenorpamma miporiecca AR(p).

18. YpaBuenus IOna-Yoxkepa.

19. Monenu ARMA, ycioBue CTalfmoHapHOCTH, poOIeMa OOIIMX MHOXKHUTEIICH.

20. Monenu ARMA, yuuThIBaroiiye ce€30HHOCTb.

21. Unentudukamus crauoHapHod wmogend ARMA 1o aBTOKOppENSIIMOHON U YacTHOMN
ABTOKOPPENALMOHHON (QYHKITUSIM.

22. Tabnuiipl TOBEACHUSI KOPPEIOTPaAMM.

23. BeibopouHast koppenorpamma.

24. OproauyHoOCTb.

25. Kputepuu aJi NpOBEPKU PaBEHCTBA HYJIO aBTOKOPPEISALNUNA U YACTHBIX aBTOKOPPETALIUN.

26. IlpencraBnenme u npumeHeHne Q-tectoB bokca-Ilupca u JlbroHra-bokca s rpynibl
BBIOOPOYHBIX aBTOKOPPEIISAIUH.

27. Metononorus bokca-J>keHKHHCA.

28. OueHnuBanue craimoHapHoi moaenu AR(p).

29. OuenuBaHue cranmoHapHoi moaenu MA(Q).

30. OnenuBanue crarronapuoit ARMA(p,q).
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31. JImarHocTHKa OIEHEHHON MOJICIH.
32. Beibop Mojienu, OCHOBaHHBIN Ha MH(POPMALMOHHBIX KPUTEPHUSIX.

33. IIporuo3upoBaHre Ha OCHOBE MOJ00PaHHON MOIEIH.

Tunosnie MmaTepuaJabl mo TeMaM 9. «Hecranmnonapupie BpeMeHHbIe psaabl. UnenTudukanus

CTALMOHAPHBLIX H HECTAIIHOHAPHBIX PAIOB B paMkax Moaeaeii ARIMA.

Bapuaut 3agaHusi KOHTPOJIbHOMH PadoThI:

ITpoBectn mog6op ARIMA-moaenn 1o JaHHBIM 30J0TOBATIOTHBIX pe3epBoB Poccum ¢ 31.12.15
no 12.10.17 u caenath nporuo3 Ha 8 HeleNb BIEpe.

Bonpocsl kK KOJLUIOKBHYMY

1. HecrauioHnapHsie psijibl.

2. Ipouecc, cralmoOHApHBIM OTHOCUTENBHO IETEPMUHUPOBAHHOTO TPEHA.

3. CToxacTUyecKui TpeHI.

4. TS u DS psnpr.

5. Mopemn ARIMA.

6. Kpurepuu {uku-®ynnepa.

7. PazButune m wunoctpauus tecra uku-®ymiepa u pacumpeHHoro tecra {uku-Pyiiepa Ha
HaJIU4He €IUHUYHOTO KOPHSI.

8. UyBCTBHUTEIIBHOCTh K HAJIMYHUIO JIETEPMUHUPOBAHHBIX PETPECCOPOB.

9. F-craTtuctuku.

10. KBagpaTuuHslii TpeH.

11. KpaTHble KOpHH.

12. MHoroBapuaHTHas MpoIeaypa.

13. JIpyrue kpurepuu.

14. ITonsatue o tecte @umunca-Ileppona.

15. Tlonsitue o tecre Kwiatkowski, Phillips, SchmidtandShin (KPSS, 1992) na cranroHapHOCTb.
16. ITonsitue o recre DF-GLS, pazpaborannoro B Elliott, Rothenberg, andStock (1996).

17. UccnenoBanue mnpoOsaeM, BOSHUKAIOUIMX MPU TECTUPOBAHUH HA €IUHUYHBIN KOpEeHb (KpUTHKA
Henbcona u ITnoccepa (NelsonandPlosser (1982)) TecToB Ha eTMHUYHBINA KOPEHB ).

18. MiccnenoBanre HEKOTOPHIX TECTOB HA €IMHUYHBINA KOPEHB TIPH HATMYUU CTPYKTYPHOTO CJIBHTA.
19. Ilonsatne o tecrax IleppoHa m 3mBOTa-OHApPIOCA HAa EJUHUYHBIM KOPEHb IPU HAIUYHAH
CTPYKTYPHBIX CIBUTOB B JJAHHBIX.

20. IToHsITHE O CE30HHBIX CANHUYIHBIX KOPHAIX.
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Tunosnie Marepuajabl no TemMaM 10. «PerpeccMOHHLIM aHAJHU3 JJISI  CTAIMOHAPHLIX

BpEeMEHHbIX PSAAOB. /IluHAMWYECKHE MOJETN).

Bapuant 3a1aHus KOHTPOJIbHOH PadoThI:

NmeroTcst nanHbie 00 M3MEHEHUH AcHEeXHOU Macchl (M) u m3menennn 1ieH (P) 3a mepuoa 1980 —
2004 rr. M3yunts TpadMK W3MEHEHMs JEHEKHOW MacChl M IIEH 3a pacCMaTPUBAEMBIM TEPHOIL.
BbIABUTE BU3yalIbHBIN XapaKTep B3aUMOCBS3H JAHHBIX [IOKa3aTeleH.

OueHuTe NPUBEACHHYIO CUCTEMY JUIsl M3MEHEHHs JCHEKHOM Macchl M HM3MeHeHMs lLeH. Haiitu

CTPYKTypHBbIe KOX(h(GULIUEHTHI, HCIONb3YSd AOMOJHUTEIbHOE HISHTUDUIUPYIOUIEe YCIOBUE

Bmp = 0. IIpoeputh, 00yCIOBIMBAET JIM M3MEHEHHE JIEHEKHON Macchl Ap; .

Bonpocsl kK KOJJIOKBUYMY:

1. unaMuueckre MOJIEIH.

2. Mopenb BeKTOpHOM aBTOperpeccuu (vectorautoregressivemodel, VAR).

3. YcnoBue crabunbHOocTH VAR, HaXok/1eHHEe CTaOUIBbHOTO COCTOSTHUSI.

4. Otkpseitast VAR.

5. HaxoxneHue cTaOuiabHON CBA3M MEXAY pajiaMu, cocTaBisitorumu VAR.

6. [Ton6op u onennBanue VAR, nuarnoctudeckue mpoueayphl.

7. Wcnonb3oBaHre MHOTOMEPHBIX HH(OpPMAMOHHBIX KpuTepueB: Akauke, XeHHaHa-Kyunna) u
[IIBapua-baieca.

8. BwiOop crnermudukanuyu MOJENH, ONTUMAIbHOW TIIyOWHBI 3ama3iblBaHUN, OCHOBAaHHOW Ha

UH(POPMALIMOHHBIX KPUTEPHUSX.

TunoBble MaTEPHAJILI 10 TEMaM 11. «PerpeccMOHHbII aHAJIN3 HECTAIIMOHAPHBIX BPeMEHHBIX

psigoB. KouHnTerpauus 1 MojaeJau KOppeKIun OLIMOKAMM.

BapuaHT 3a1aHusi KOHTPOJILHOM PadOTHI:

YCTaHOBUTh BO3MOXHOCTb HAQJIWYMS TNPUUYUHHO-CIEJACTBEHHOW CBSI3M MEXIy NPUOBUIBIO
npennpustus (F) m uHBectuumsmu B ocHoBHOW kamutan ((G) ¢ momomnpio Tecta ['paHxepa.
HpOBCpI/ITb THUIIOTE3bI C PAa3JIMYHBIM KOJIMYECTBOM JIaroB. CI[GJ'IaTB BBIBOJIbI.

Bomnpocel kK KONIOKBHYMY:

1. JloxxHas (KaxyIuascsi, MHUMasi) perpecCUOHHAs CBSA3b MEX/y HECTallMOHApHBIMU BPEMEHHBIMHU
psAAaMH.

2. KouHTerpupoBaHHbIE BpEMEHHBIE PSbI, PAHT KOMHTETPALlUU.

3. Bo3MOXHbIE IPUMEHEHUS K DKOHOMUYECKUM MOJEIISIM.

4. TecTupoBaHuE HA HAJIMYNE KOMHTETPALIUH.

5. Teopema npencrasnenus ['peiinmxkepa.
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6. Mogmens koppekuun ommOkamu  (ErrorCorrectionModel — ECM), wunHTepnperanus
ko3 PuunentoB ECM.

7. JByxcrynenuaras mnpoueaypa Ouria-I'peiinmxepa mnoctpoenuss ECM mno wumeromumMmcs
CTAaTUCTUYECKUM JaHHbBIM.

8. TectupoBaHue Ha HaJIW4YMe KOMHTETPAllMU MEXIYy HECKOJIbKUMU BpPEMEHHBIMU pSAIaMH U
ompeie/IeHIe PAaHra KOMHTEIPAlliH C HCIIONB30BaHUEM IpoLeayphl Hoxancena.

9. BriOOp MO/1€/1M € HCII0JIb30BaHUEM NH(POPMAIIMOHHBIX KPUTEPUEB.

Tunosnie MaTepuajabl 0 TeMaM 12. «Moaean naHeJbHbIX JaHHBIX».

Bomnpocskl K KOJJIOKBHYMY:

1. PerpeccuonHbIe MOJIENH JUTS TAHETBHBIX TAHHBIX, COATAHCHPOBAHHBIC TAHETH.

2. Monenb ¢ pukcupoBaHHBIMU A HeKTamMu.

3. Mogenb co cnyuaitHbiMu 3 dexTamu.

4. Beibop Mexay MoOIenbio ¢ (UKCHPOBAaHHBIMU d(DQekTaMu W MOJCIBIO CO CIyYailHBIMU

s dexTamu.

TunoBbie MaTepuajabl 10 TeMaM 13. «Moaean ¢ OrpaHHYeHHON 3aBUCHMOI TepeMeHHOoH.

BapuaHT 3a1aHusI KOHTPOJILHOM PadoTHI:

Tpebyercs mccinenoBaTh 3aBHCHMOCTh PEIICHHSI O BBIOOpE MPENNpPUATHS OT IOKa3aTesell ero
HasiexxHOCTH. HpopManus o npeanpusITUsiX, y4acCTBOBABLIMX B TEHJIEPaX 3a NPEAbLAYILUI epUO]T
BpPEMEHHU, MTPEJICTaBIICHA B TAOJIMIIE UCXOIHBIX TaHHBIX:

y — pelieHue o BblienaeHuu cpeacts (1 — npuHATh, 0 — OTKIOHUTB);

x1 —niena crutasa (teic. $ 3a 1 T);

X2 — KauecTBo cIijaBa (0aoB);

x3 — BpeMs GyHKIIMOHMPOBAHUS MOCTABIIUKA (JIET);

X4 — ynaneHHOCTh MOCTABIIUKA (TBIC. KM);

X5 — TpeACTaBUTEILCKUE pacxo bl (ThIC. $).

[Toctpouts logit- u probit-moaenu 3aBUCUMOCTH PELICHHUsS O BBIAEICHHUU CPEACTB Ha 3aKyIKy
CHEIICIUIABOB OT IMoOKa3aTeled HaJeXHOCTH IOCTaBIIMKAa M OLIEHUTh KO3((UIMEHTHl JaHHBIX
Mozeinel. MHTepnpeTupoBaTh MOIYyYEHHBIE MOJENH.

Bonpochl K KOJUIOKBHYMY:

1. Mozaenu GuHapHOTO BBIOOpA.

2. HenocraTku TuHENHHON BEPOITHOCTHON MOJIEIH.

3. [Ipobut-moenp.

4. JloruT-MO1€1b.
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5. Mopenu MHOXECTBEHHOT'O BBIOOpA.
6. Mojienb yrmopsi04eHHOT0 MHOKECTBEHHOTO BBIOOpA.

7. Mozienu ¢ UeH3ypupOBaHHOM 3aBUCUMOM NTEPEMEHHOM.

5. OueHo4yHbIe MaTEPHAJIBI IPOMEKYTOYHON ATTECTANUM 110 JUCHUILIIHHE

5.1. ®opmoii NPOMEKYTOYHOTO KOHTPOJS IOCHE HU3YYCHHUS JTUCHUIUIMHBI B KaXJIOM
ceMecTpe SABISIETCS K3aMeH B MUCBMEHHOUN (opMme.

OTBETCTBEHHBIM 3TAIlOM Y4eOHOTO IMpoliecca SBJIAETCS cllada MPOMEXyTOYHasi aTTeCTallusl.
beccriopHbIM (aKkTOpOM YCIENIHOTO 3aBEpLICHUS OYEPETHOTO CeMecTpa SIBJISETCS KPOIMOTIWBas,
cUcCTeMaThyeckasi paboTa CTyJeHTa B TeUEHHE BCEro ceMecTpa. B 3ToMm ciyyae MOATrOTOBKa K
MPOMEXKYTOUHOM arrectaiud OylneT SBISATHCS KOHICHTPUPOBAHHOM CHCTEMAaTH3alHell BCeX
MOJTYYECHHBIX 3HAHUW 1O JAHHOW TUCIUIUIMHE.

B Hauane ceMecTpa peKOMEHAYETCsl IO BCEM M3Y4YaeMbIM IPEAMETaM MOJYyUYUTh BOIIPOCHI K
MIPOMEKYTOUHOM aTTeCTalluM, a TAaK)Ke HMCIOJIBb30BaTh B Mpoliecce o0yueHUs Mporpammy, Apyrue
METOJMYECKUE MaTepHAIIbl, pa3paOOTaHHBIC 110 JAHHOW AUCIHUILIUHE.

[Ipy mOArOoTOBKE K  MPOMEKYTOYHOM  aTTECTAllMd  KOHCTPYKTHUBHBIM  SIBJISIETCS
KOJUJIEKTUBHOE 00CYK/IeHHE BBIHOCHMBIX Ha HK3aMEH BOMPOCOB C COKYPCHUKAMH, YTO TO3BOJISET
MOBBICUTH CTETIEHb CUCTEMATHU3AIMH U YTITyOJIeHUs 3HAHUH.

[lepen mocimeqHuM ceMHHApOM 10 TPEAMETY CIEAYEeT COCTaBUTh CIHMCOK BOIIPOCOB,
TpeOYIOMMX JIOTIOJHUTEIBHOTO Pa3bsCHEHUS] TPENOoJaBaTejIeM Ha KOHCYJIbTAIUU Tepes
IIPOMEXYTOUYHOU aTTECTALIUEH.

[Tpu peanuzaunu npomexxyrounoi arrecranuu B 90/JJOT MoryT ObITh HCHIOIB30BAHBI CIETYIOLINE
bopMbI:

1.Ycrho B JIOT - B hopMe yCTHOTO OTBETa Ha TEOPETHUECKUE BOIPOCHI M PELICHN 3aJauu (Keica).
2. Tlucemenno B CJIO ¢ mpoKTOpHUHTIOM - B (pOpMe MHCHbMEHHOIO OTBETa Ha TEOPETHUYECKHE
BOIIPOCHI U pelIeHus 3a1a4n (Keiica).

3. TectupoBanue B C/1O ¢ NpOKTOPUHTOM.

5.2. OueHo4Hble MaTepUAJIbI IPOMEKYTOUYHOM ATTECTALMHI
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Kon HaumeHnoBanue

Kon HaunmenoBanue
KOMIIOHEHTA KOMIIOHEHTA
KOMIIeTeHIIUHU KOMIIETeHIIUH
KOMIIeTeHLIUHU KOMIIETeHIIUN
CrnocobeHn HPUMCHSITh
UHCTPYMEHTBI
SKOHOMETPUKHA B IEIAX
cOopa 00padoTKHI u
CnocobeHn MPUMCHSITh pa, p

OIIK OC-4.1, | aHaiM3a CTATMCTHYECKHX
OIIK OC-4.2 | naHHBIX
Crnocoben IPUMEHSITh

OIIK OC-4 HKOHOMETPUYECKUE METOMABI JIJIst
peIIeHUs TPUKIATHBIX 33714

OKOHOMCTPHUYCCKUC
MECTOAbL JIIsL peIICHUA

IMPUKIAAHBIX 3a1a4

KommoneHT [TpomesxyTOUHBIH/KITF0OYeBON .
Kpurepnii onieHuBanus
KOMIIETEHIIMHA WHIUKATOP OLICHUBAHUS
OIIK OC - 4.1|Cnocoben MPUMEHSTH | BeisiBiisseT 1poOiieMbl  SKOHOMHYECKOTO
Criocoben COBPEMEHHYIO METOAMKY | XapakTepa NpH aHaIIM3€ KOHKPETHBIX
HOPUMCHATD [IOCTPOECHUS CUTyalluii M TpearaeT CroocoObl HX
HHCTPYMCHTBI SKOHOMETPUYECKHX MOJEJICH; | pelieHus, OLIEHUBAET 0XKHJaeMBbIE

OKOHOMCTPUKH B | yjetonpl M mpuMeMbl aHAIM3a | Pe3yJIbTaThL.

HeJLAx c6opa, DKOHOMMYECKHX sBJIIEHUH M | Bnazeer COBpeMEHHBIMH  METOAMKAMU
obpadoTiu 1 IPOIECCOB € IIOMOIIBIO | pacycTa u aHajusa COIMAJIbHO-
nglfgfnq CCKIX CTaHJAPTHBIX TCOPETUYECKHMX | DKOHOMUYCCKUX IIOKa3aTeNeH,
JIAHHBIX, u } OKOHOMETPHYCECKHUX | XapaKTCPU3yIOLINX 9KOHOMHYECKHUE
OIIK 0C-4.2 | MOZEIIen MpPOLICCCHI U SIBJICHUS HA MUKPOYPOBHE
Cnocoben

NPUMEHSATh

OKOHOMETPHYCCKHUE

MCTOJIbI JUIst

peuieHus

MPUKJIAAHBIX 3a1a4

TunoBbie OLEHOYHBIE MATEPHAJIbI IPOMEKYTOYHON ATTECTALIUH

Crnucok BONPOCOB /1Jisl MOAT0OTOBKH K 3k3aMeny (Tembr 1-8)

1. DKOHOMETpPHKA U €€ CBA3b C 3KOHOMHYECKOU TEOPHEH.

2. Mopenu cBs3M W MOJAENU HAOIIONEHUI; DKOHOMETpUYECcKas MOJeNb, MOAOOpaHHas
MOJENb.

3. Tumnel TaHHBIX U MOJIEJIEH.

4. ICTOYHUKY CTAaTUCTHYCCKUX JTAHHBIX.

5. TeopeTtnueckas U BEIOOpPOYHASI PETPECCHSL.

6. Untepriperanus ciiy4aifHOTO 4JieHa.
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7. JINHEHHOCTH PErpeccuu Mo MepeEMEHHBIM U TTapaMeTpaM.

8. Meron nHaumensiux kBajaparoB (MHK).

9. Coiictea MHK ouenok napamerpos Mmoaenu. I'eomerpuss MHK.

10.
11.
12.

[Ipenmonoxenust MeTo1a HAUMEHBIINX KBAaApaToB U Teopema ["aycca-Mapkosa.
Bri6opounoe pacnpenenenne MHK onenkwu.

[TpoBepka CTaTHCTUYECKUX TUNOTE3 O KOA(PPHUIMEHTAX PETPECCHH U JOBEPUTEIbHBIC

WHTEPBAJIbIL.

13.
14.
15.
MOJIETIH.
16.
17.
18.
19.
18.
19.
20.
21.
22.

JIByCTOpOHHHUE U OJTHOCTOPOHHHUE TUIIOTE3BI.
Perpeccust c OuHapHO# 00BACHSIONIEH TIEPEMEHHOM.

Kpurepun xauecta npuOinKeHus: JaHHBIX MOJENbIO U UX MCIOJb30BaHUE Ui BbIOOpa

['eTepockenacTUYHOCTD.

MynbTUKOIIMHEAPHOCTD.

ABTOKOpPPEIMPOBAHHOCTD.

Metonb! «00pbOBI» ¢ HAPYIICHUSAMH TPEATIONI0KEHUH Teopembl ['aycca-Mapkosa.
Hcnonbs30BaHKe OLIEHEHHON MOJIETH AJI IPOTHO3UPOBAHUS.

CwMmeleHue u3-3a MpoIyIeHHOW TEpEMEHHOM.

Moaenb MHOKECTBEHHOW JIMHEMHON pErpecChH.

OneHka HauMEHbIINX KBaJpPaTOB.

Hpe,I[HOJ'IO)KeHI/ISI MCTOJa HAMMCHBIIUX KBaApaTOB I MOICIH MHO>KECTBCHHOMN

JIMHENHON perpeccuu u reopema I'aycca-Mapkosa.

23.
24.

«OOpBHOBI»

25.

[TpoBepka BoimoHEHUs npeanoioxennii MHK.
Hapymenus npeanonoxenuit Teopemsl ['aycca-MapkoBa, UX MOCIEACTBUS U METOJIbI
C HUMU.

KpI/ITepI/II/I Ka4ycCTBa HpI/I6J'II/I)KeHI/I$[ JaHHBIX MOJEIbI0 MHOKECTBEHHOM JIUHEHHOMN

PErpeCCruu U X UCIOJb30BAHUC IJIA BI)I60pa MOICIIN.

26.
27.
28
29.
30.
31.
32.
33.
34.

[IpoBepka rumnoTe3 u J0BEPUTEIbHBIE HHTEPBAJIBI ISl OAHOTO KO PUIIUEHTA.

HpOBepKa COBMCCTHBIX I'MIIOTC3.

. TeCTI/IpOBaHI/IC OIrpaHUYCHUS, BKIIIOYAOIIECTO HCCKOJIBKO KO3(I)(1)I/II_II/ICHTOB MOICIIN.

TectupoBanue crnenupuKaluy MoIeI MHOKECTBEHHOM JIMHEHHON perpeccuu.
O6mas cTpaterust MOAeIMPOBaHUs (PYHKINN HEIMHEHHOU perpeccuu.

Bunnl HemuHEHHOCTH.

[TapHas HenuHENHas perpeccus.

B3anmMopeicTBre Mex 1y HE3aBUCHUMBIMHU ITEPEMEHHBIMHU.

BHyTpeHHs 1 BHEIIHsSI 000CHOBAaHHOCTD HUCCIIEJOBAHMUSL.
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35

36.
37.
38.
39.
40.
41.
42.

43

43.

. CMmelienme u3-3a NPOMYIICHHBIX IEPEMEHHbIX.

CwMerieHue U3-3a OIMOOK U3MEPEHUS OOBSCHSIOMINX MTEPEMEHHBIX.
OTCcyTCTBYIOIIME JaHHBIC, CMEIIIEHUE M3-32 0TOOpa HAOTIOCHHMIA.
HenpasunbHas cnenudukanusa GyHKIUOHATBEHON (OPMBI perpeccuu.
B3aumHoe BIusiHuE epEeMEHHBIX.

CucreMbl OTHOBPEMEHHBIX YPaBHEHUH.

CtpykTypHas u npuBeaeHHas POPMBI.

DK30reHHbIe, YHI0T€HHbIE, ITPEI0NPE/ICICHHbIE IEPEMEHHbIE.

. UnenTuuumpyeMocTh OTAENbHBIX YPaBHEHUIN CTPYKTYPHOU (HOPMBI.

OneHuBaHuE CUCTEMbI OJHOBPEMEHHBIX YPABHEHUH.

44. BHYTpeHHsE W BHEIIHAS OOOCHOBAaHHOCTh NPU MPOTHOZUPOBAHHUU IIO
perpeccuu.
45. IloHaTHE O METO/I€ UHCTPYMEHTAIBHBIX IIEPEMEHHBIX.

46.
47.
48.
49.
50.
51.
52.

53

54.
55.
56.
57.
58.

59

Bpemennoli psn.

CroxacTH4ecKui Ciy4ailHbIN mpoIiecc.
CrauuoHapHble BpEMEHHBIE PS/IbI.
ABTOKOppenIIrOHHas (HyHKITHS.

benblit mrym.

[IpoBepka Ha TayCCOBCKHIT OEIBI IIyM.
MA(q). Onepatop 3anazasiBanus. MA(1).

. UnenTuduuupyemMocTs, ycioBue o0paTUMOCTH.
JInnelHble MPOLECCHI.

Pasnoxenne Bonpna.

[IpuMeps! cTalMOHAPHBIX BPEMEHHBIX PSAJIOB B SKOHOMUKE.
[Tpouiecc AR(p), yciaoBHe CTaIlMOHAPHOCTH.

Hpe)ICTaBJ'IeHI/Ie B BUJC CKOJB3AIICTO CPEAHETO OECKOHEUHOTO Iopsjaka.

MOACIHN

. MA(q) — ycnoBue 0oOpaTUMOCTH — MpEJCTaBICHUE B BUJE MpOIECCa aBTOPETPECCUU

0ECKOHEUHOT0 MOopsAKa.

60

. HeoGpatumerit mporiecc MA(1).

61. IIpouecc aBTOperpeccuu, HAYMHAIOIIMKCS B ONIPEACICHHBII MOMEHT BPEMEHHU, BBIXOJ] Ha

CTaOUIIbHBINA PEKUM.

62
63
64
65

. Koppenorpamma mpornecca AR(p).
. YpaBuenus lOuna-VYoxkepa.
. Monenmu ARMA, ycnoBue cTaiimoHapHOCTH, TTpoOIemMa 001X MHOKUTEIICH.

. Monenmu ARMA, yuuThIBaoImue C€30HHOCTb.
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Crnmcok BONpPoOCoOB /sl MOATOTOBKH K 3a4eTy ¢ oueHKkol (Tembr 8-13)

1. Unentudukanus craunnoHapHoi moxenn ARMA 1o aBTOKOpPENSIIMOHOW M YacTHOM
ABTOKOPPENALUOHHON (QDYHKIUSIM.

2. TaGau1el MOBEICHUSI KOPPEIOTPaAMM.

3. Beibopounast koppenorpamma.

4. Oproau4HoCTb.

5. Kputepuu aist npoBepKU paBeHCTBA HYJIO aBTOKOPPEIALNNA U YaCTHBIX aBTOKOPPEIISIUH.

6. IlpeacraBnenne u npumeHenue Q-tectoB bokca-Ilupca u JIptonra-bokca misi rpyniibl
BbIOOPOYHBIX ABTOKOPPEIISILIUIA.

7. Metononorus bokca-JI>keHKHHCA.

8. OueHuBanue crarmoHapHoi moaenu AR(p).

9. OuenuBanue craoHapHoit mogenu MA(Q).

10. OuenuBanue crarmonapuoit ARMA(p,q).

11. lnarHocTrka OLIEHEHHOW MOJICIIH.

12. BriGop MoJienu, OCHOBaHHBIN Ha HH(GOPMALIMOHHBIX KPUTEPHSIX.

13. TIporno3upoBaHre Ha OCHOBE NMOAOOPaHHOI MOJEIH.

14. HecraunoHapHble psbl.

15. [Ipouecc, cTaliOHAPHBIM OTHOCUTENIBHO JETEPMUHUPOBAHHOTO TPEH/IA.

16. Croxactuueckuit Tpeua. TS u DS psnpl.

17. Monenu ARIMA.

18. Kpurepuu uku-dynepa.

19. PazButue u mwimoctpanus tecta Juku-dyrmiepa u pacumpernroro tecta Juku-Oymiepa
Ha HAJIM4KME €IMHUYHOTO KOPHS.

20. YyBCTBUTENBHOCTh K HAIUYHUIO IETEPMUHUPOBAHHBIX PETPECCOPOB.

21. F-craTtuctuku.

22. KBagpaTuyHbli TPEH.

23. KpaTHbl€ KOpHHU.

24. MHoroBapuaHTHas poLueaypa.

25. UccnenoBanue mpobiieM, BO3HHUKAIOUIMX MPHU TECTUPOBAHUHM Ha €IMHUYHBIA KOPEHb
(xputuka Henscona u [lmoccepa (NelsonandPlosser (1982)) TecToB Ha e TMHUYHBINA KOPEHB ).

26. UccnenoBanue HEKOTOPBIX TECTOB HA €AMHUYHBIA KOPEHb MPHU HAIMYUU CTPYKTYPHOTO
CBMTIA.

27. Ilonstue o tecrax [leppona u 3uBoTa-OHApIOCA HA €IMHUYHBIN KOPEHb MPHU HATUYHU

CTPYKTYPHBIX CABUTOB B JaHHBIX.
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28. IloHsiTHE O CE30HHBIX EUHUYHBIX KOPHSIX.

29. Junamuyeckue MOJEIIH. Mopeins BEKTOPHOU aBTOPETPECCUU
(vectorautoregressivemodel, VAR).

30. YcaoBue crabminpHOCcTH VAR, HaxoaeHHe cTaOUMIBLHOTO COCTOSHUS.

31. OtkpeiTast VAR.

32. HaxoxeHue cTaOMIbHOM CBS3M MEXIY pAgamMu, cocTaBisitonumu VAR.

33. Ilon6op u onenuBanue VAR, nuarnoctuueckue npoueaypsbl.

34. Vcnonb3oBaHWE MHOTOMEPHBIX HH(POPMAIIMOHHBIX KpUTEpPHEB: AKauke, XeEHHaHa-
Kyunna) u llIBapua-baiieca.

35. Beibop crierudpukanuu MO, ONTUMAIBHON TTyOUHBI 3arma3ibIBaHui, OCHOBAaHHON Ha
UH(OPMAIIMOHHBIX KPUTEPHSIX.

36. JloxkHas (kaxymiascsi, MHHUMas) pPErpEeCCHOHHAsl CBSI3b MEXIy HEeCTallMOHAPHBIMU
BPEMEHHBIMU PsIAAMH.

37. KouHnTerpupoBaHHbIE BPEMEHHBIE PAJIbI, PAHT KOUHTETPALIHH.

38. Bo3MokHbIE MPUMEHEHUSI K SKOHOMHUUECKUM MOJIETISIM.

39. TectupoBaHue Ha HATMYUE KOMHTEIPALIUH.

40. Teopema npeacraBiaenus ['peitHmkepa.

41. Mogenps koppekuun omuOkamu (ErrorCorrectionModel — ECM), wuHTepmperamus
ko3 PunrentoB ECM.

42. JIByxcryneHuaras npoueaypa DHraa-I'perinmxkepa noctpoenuss ECM no umeromumMmces
CTATUCTUYECKUM JTAHHBIM.

43. TecTupoBaHUe Ha HAIMYME KOUHTETPAIIMH MEXTY HECKOIHBKUMH BPEMEHHBIMH PSIJITaMU.

44. Onpe/ieieHNe PaHTa KOMHTETPAIUH C HCIIONb30BaHMEM HpOLeayphl MoxaHnceHa.

45. BpiOop MoienH ¢ UCTIONb30BaHHEM MH(GOPMAITHOHHBIX KPUTEPUEB.

46. PerpeccroHHbIE MOJENH AJIsl TAHENbHBIX JaHHBIX, COAIAaHCUPOBAHHBIC MAHEH.

47. Mopenb ¢ (puKCUpOBaHHBIMU 3PP eKTaMu.

48. Mogenb co cimydyaltHbIMU 3 (heKTamH.

49. BeiOop Mexay MOAENbio ¢ (pUKCHpOBaHHBIMU AP (HEeKTaMUu U MOJIEIBIO CO CIIy4alHBIMH
s dexramu.

50. Monenu 6GuHApHOTO BBHIOOpA.

51. HepocraTku JINHEMHON BEPOSITHOCTHOW MOJIEIH.

52. TIpobur-moensp.

53. Jlorur-moaens.

54. Monenu MHOKECTBEHHOTO BBIOOpA.

55. Monens ynopsiioueHHOT0 MHOYKECTBEHHOT'O BHIOOPA.
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56. Mopaenu ¢ eH3ypUupOBaHHOM 3aBUCUMOMN IEPEMEHHOM.

IIpuMepHbIe BAPHAHTHI IK3aMEeHALIMOHHBIX OHJIE€TOB

3K3AMEHAIIMOHHBIN BUJIET Ne 1
MO JUCHUIINHE «IKOHOMETPHKA»
1. JIuHEMHOCTH perpeccuu Mo NEPEMEHHBIM U TTapamMeTpaM.
2. HenpaBunbHas cnenudukanus GyHKIMOHATBHON (OPMBI perpeccHm.
3. HccnenoBanwue BriatouaeT 10 MajgbIX MpeAnpUsaTH 00padaThIBAIOIICH MPOMBIIIIICHHOCTH,

rae y — norpebiaeHre MaTepraloB, ThIC., py0. U X - 00beM IPOU3BOJICTBA, THIC., PYO.

Ne npeanpusTus OO6beM MPOU3BOCTBA, THIC., [Torpebnenne MaTepuanos,
pyo., X THIC., py0. ¥
1 21,5 116
2 20,5 125
3 26,5 128
4 28 135
5 24 144,5
6 21,5 147
7 22 151
8 25,5 182
9 27,5 170
10 29 155,5
Tpebyercs:

[TocTpouts nMHEHHOE ypaBHEHHE MapHOU perpeccurd ¥ oT x. Crenatb BBIBOJ.

Paccunrars nunelHbIN K03 hunmenT napHoi Koppessiuu CaenaTs BEIBO/I.

Cpennioro omoOKy anmnpokcumanuu. Caenatb BbIBOJ.

C nomoueto F- kpurepus duinepa olieHUTE CTATUCTUYECKYIO HAJIEKHOCTh PE3YJIbTAaTOB
PErPECCUOHHOIO0 MOEINPOBAHUS.

4. NmeroTcst naHHbIe O MpUOBUIM KOMIAHUU 3a 16 kBapTanoB. Beutn mosiydeHsl cienyromnme
3HAYEHUE OLEHKH C€30HHON KOMIIOHEHTHI C TOMOLIbK MYJIbTHUIUIMKATUBHON MOJEIIH.

Ne kBaprana, i
Tox
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 CKOPPEKTHUPOBAHHBIC CE30HHBIC KOMIIOHCHTLI C IIOMOLIBIO MYHBTHHHHKaTHBHOﬁ
MOJICIIH.

Crenath MPOrHO3 MPUOBUTH KOMITAHUH Ha ITEPBOE BTOPOE CIIEAYIOMIETO To/a.
VYpasuenne tpeana 1 =10,66+1,26-¢. CaenaTs BBIBO/I.

SK3AMEHAIIMOHHBIA BUJIET Ne 2
MO JUCHUIIMHE «KJKOHOMETPHKA»
1. Metononorus bokca-/[>)xeHkuHca.
2. Moien MHOXECTBEHHOTO BBIOODA.
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3. NmeroTcs cnenyromye qJaHHbIE 3aBUCUMOCTH 00beMa BBITTYCKA MPOTYKITHH ( y) OT KOJIMYECTBA

pabounx (xl) ¥ CTOMMOCTH OCHOBHBIX (DOHJIOB (TBIC. PYO.) (xz) 10 xpynHBIX KOMIAHUH.

Y X1 X2 yz x12 xz2 yXq NAY) X1Xo
Cymma 65,7 88,9 35,1 5306,9 | 8180,9 1323,7 | 6039,2 | 2297,5 | 30614

TpeOyercs:

Omnpenenuth napubie kodddurmentsr koppessinun. Crenars BHIBOI.

[TocTpouTh ypaBHEHHE MHOKECTBCHHON PErPECCHH B CTAHAAPTH3HPOBAHHOM Maciitabe U B
ecrectBeHHOH hopme. CaenaTh SIKOHOMUYESCKHUIA BHIBOI.

[IpoBecTH OLIEHKY Ka4eCTBa ITOJYYEHHOM MOJIEIH C IIOMOLIBI0 MHOXKECTBEHHOTO KO dHIreHTa
KOppessinuu U aerepmuHanii. Caenars BHIBOJI.

4. Tlo necsitu Tepputopusim paiiona 3a 200x r. Mi3BecTHBI 3HAYCHUSI IBYX MPU3HAKOB. Y paBHEHHE

perpeccun: ¥ = 2,2 + 0,7x.

Paiion Pacxonpl Ha OKYIIKY CpennenHeBHas 3apabOTHAs IIIaTa
MIPOJIOBOJILCTBEHHBIX TOBAPOB,THIC., OJTHOTO pabOTHHUKA, PYO., X
pyo., y
Bnagumupckas 0671. 44 87
KocTtpomckas 0011 45 88
OproBckasi 0011 46 89
Ps3anckas o0 47 90
CMorneHcKas o0 48 91
TBepckas 00J1. 49 42
Bbpsiackas o6m. 61 101
HBanoBcKkas 00JI. 62 102
Tynbsckast o0 127 103
SApocnaBckas 0071 128 96

OnpenenuTh HaJIMYKE TeTEPOCKETACTHIHOCTH TP ypoBHE 3HaunMoctu a = 0,05.

Ixkana oueHuBaAHUA

Kpurtepun oueHnBanus Onenka

JleMOHCTpUpYeT 3HaHHME MaTepuaja B TIOJHOM OO0BbeEME, 5 (OTIUYHO)
JIOTUYECKH TPaBUJIBHO U3JIaraeT OTBETHl HA BOIPOCHI, 3HAET
AITOPUTMBI IJId MPOBEPKHU CTATUCTHYCCKUX THIIOTE3, KPUTCPUU
aJIeKBaTHOCTH W 3HAYMMOCTH BBIOPAHHOW MOJENM WM 3aKOHa,
000CHOBAeT TPaHUIIBI TOYHOCTH ]IS [TAPAMETPOB PaCTpeCIICHUS;
UMEEeT HaBBIK MPABHIIBHOTO BHIOOpPA M HCIOJIB30BAaHUS METOJOB
TCOpHUUn BepOSITHOCTeI\/JI U MaTeMaTU4YECKOM CTAaTUCTUKH JJISL
pemieHus 3agad B cdepe IKOHOMUKH, (UHAHCOB M OH3HEca,
WHTEPIPETAIMH U aHAJIN3A TTOJIYICHHBIX PEe3yJIbTaTOB.

JleMOHCTpUpYyeT 3HaHWE MaTepuaia B MOJTHOM O0BEME, HO 4 (xoporio)
HE3HAYUTENIbHO HapyLIaeT MOCIEI0BaTebHOCTh H3JI0KEHHUS, JaeT
HEYBEpPEHHBIE U HEJIOCTATOYHO I[IOJHBIE OTBETHl HAa BOMPOCHI;
BIIaJICET HaBbIKAMH aHAIIN3a JAHHBIX, HEOOXOIUMBIX ISl PEUICHUS
MOCTaBJICHHBIX HKOHOMHYECKUX 3a7ad; YMEET MCIOJIb30BaAHUSA
METO/Ibl TEOPUHU BEPOSTHOCTEN M MATEMATUYECKON CTATHUCTHKH JIJIS
pemnieHus 3a1a4 B chepe IKOHOMUKH.

JIeMOHCTpHUpYET HENOJIHOE 3HaHHE IpeaMeTa, HO Marepuai | 3 (yZOBJIETBOPUTEILHO)
u3jgaraer (parMeHTapHO U  HENOCJIeAO0BaTeNbHO, JOMYCKaeT
OIIMOKM B TNPHUMEHEHUH METOJa pelIeHus, 3aJady peliaer
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YaCTUYHO; HMEET 3aTPYIOHEHHsS TpPU BHIOOpE alrOpUTMOB IS
MIPOBEPKU CTATUCTUYECKUX THIIOTE3, KPUTEPUEB aJEKBATHOCTU U
3HAYMMOCTH BBIOPAHHON MOJIEIM WJIH 3aKOHA, METOJIOB JIMHEHHOM
anreOpel A peuieHus 3agad B cepe SKOHOMHKH, (PUHAHCOB U
Ou3zHeca; HE UWMEeT HaBblka MHTEPHpPETallUd U  aHajiu3a
MIOJIYYEHHBIX PE3YJIbTATOB.

He nemMoHcTpupyeT yCBOEHHME OCHOBHOIO COJEpXaHUs | 2 (HEYAOBIETBOPUTEIHHO)
npeaMeTa, OOHAapY)KMBAeT He3HaHWE OONbIIeH 4YacTH y4eOHOTo
MaTepuaia, I0MyCcKaeT rpyoble OMMUOKH B ONPEICIICHUN TOHIATUN 1
IpU PEIIeHUU 3ajay; He IEMOHCTPUPYET 3HAHHE METOJI0B cOopa u
aHanmu3a  uHQOpMamMHM; HE  yMEeT IMPOBOAMTH  AHAIM3
npoecCHOHANBHBIX 3a]1au.

IxkaJyia oneHuBaHUA.

OneHka pe3yinbTaToB IPOU3BOIUTCS Ha OCHOBE OailiibHO-peiiTuHroBoi cuctemsl (bPC).

Ucnons3zoBanne BPC ocymiecTBisieTcss B COOTBETCTBUU € MpUKa3zoM oT 28 asrycrta 2014 r.
Nel68 «O nmpumeHeHHM OaJlIbHO-PEHTHUHIOBOM CUCTEMBI OLEHKHM 3HAHMW cTynaeHToB». BPC mo
JUCLUIUIMHE OTPa)kK€Ha B CXEME pacueToB PEHTUHIOBBIX 0aJlIOB (fajiee — cxema pacueroB). Cxema
pacueToB CPOpPMHpPOBaHA B COOTBETCTBHM C YYEOHBIM IIJJAHOM HAIPaBICHHS, COTJIAaCOBaHA C
PYKOBOJUTENIEM Hay4yHO-00pa30BaTeIbHOIO HAlpaBJIEHUs, YTBEp)KIeHa JeKaHOM (aKyJIbTeTa.

Cxema pacueToB JOBOJUTCS 1O CBEACHUS CTYJCHTOB Ha IEPBOM 3aHATUU 110 JAaHHOU
JUCLUIUIMHE U SIBJISETCSl COCTAaBHOM 4acThio paboyeil HporpaMMbl AMCHUIUIMHBL M COJEPKHT
MH(pOpPMaLIMI0 N0 M3YYEHHUIO JUCLMIUIMHBL, yKa3aHHYIO B IlosmokeHun o OauibHO-pEeUTHHrOBON
cucTeMme olleHKH 3HaHui oOyuarouxcs B PAHXul C.

[Ipy HakoNMTENBbHOM CHCTEME OLIEHUBAaHUS pE3yJIbTaTOB OCBOEHHSA JHUCLHUIUIMHBI C
ucrnonb3oBaHueM BPC B03MOXHO moJydeHHEe 3adera/sK3aMeHa 10 pe3ysibTaTaM TEeKYILIETo
KOHTPOJISI («aBTOMaTHYECKH») 0€3 MPOXO0KAECHUS IPOMEKYTOUYHON aTTECTAIUH.

ATTecTanusi MOKET IMPOBOAUTHCS KaK B BUJE 3CCE, TaK U B BHUJIE TECTUPOBAHUS B CHCTEME
LMS Moodle.

Ha ocuoBanuu n. 14 TIlonoxeHuss o OasIbHO-pEUTHHIOBOM CHCTEME OLEHKH 3HAHHUU
oOyyaromuxcst B PAHXul'C B umHCTUTYTE mpMHATA Cleykollas IKaja HepeBojia OLEHKH W3
MHOTO0AJUIBHOW CUCTEMBI B TISATHOAIBHYIO:

KoanuecTBo 0aj1710B Onenka
NMPONUCHIO OykBoii
96-100 OTJINYHO A
86-95 OTJINYHO B
71-85 XOpoLIOo C
61-70 XOpOLIO D
51-60 YIOBIETBOPUTEIHEHO E
0-50 HEYIOBIETBOPUTEITHHO EX
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IIpouenypa npoBeaeHns MUCbMEHHOI'0 YK3aMeHa

ATTECTallMOHHbIE WCIBITAHUS TPOBOJAATCA IPENOJABATENIEM, BEAYLIUM JIEKIUOHHbIE
3aHSTHSI 110 IaHHOW TUCLUILIMHE.

IIpu npoBeacHUH MUCBMEHHOTO YK3aMEHA B ayAUTOPUH MOXKET OJHOBPEMEHHO HAXOIUTHCS
9K3aMEHyeMas TPy B IIOJIHOM COCTaBE.

DK3aMeHAIIMOHHBIN OMJIET BRIOMPACT CaM SK3aMEHYEMBIil B CIIy4aiiHOM MOPSIKE.

DK3aMeHyeMble MOTYT II0JIb30BaThCsl MPOrpaMMON y4eOHOW IUCHMIUIMHBI, a TaKXke C
paspeleHus IpernoAaBaress KalbKyJIaTOpaMu.

IIpu npoBeneHUM K3aMEHA YK3aMEHYEMBIM IIPEUIaracTcsi OTBETUTh Ha [1BA TEOPETUYECKUX
BOIPOCA U BBINOJIHUTS /IBA IPAKTUUECKUX 3a/1aHUSI B COOTBETCTBUU C ITPONJIEHHBIMU TEMaMHU.

Bpemsa HanucaHus 5K3aMeHallMOHHON pa0OoTel cocraBisger 90 MuUH. (IO JKEJTAHUIO
9K3aMEHYEMOT'0 OTBET MOXKET OBbITh JOCPOUYHBIM).

W3noxeHune MaTepuaa BeJeTCs B JINCTE OTBETa, KOTOPBINA 3aTeM (II0 OKOHUAHHH 3K3aMEHA)
CHAETCA Ha IIPOBEPKY DK3aMEHATOPY.

IIpoBepka pabOT BBINOJIHAETCA HK3aMEHATOPOM I10CIE OKOHYAHMS 3K3aMEHAa M OLIEHKHU
BBICTABJISIIOTCSL B COOTBETCTBUU C KPUTEPUSIMHU OLICHUBAHUS.

B ciydae BO3HMKHOBEHHMsS COMHEHHUI OTHOCHTEIBHO TIJIYyOMHBI 3HAHUH S5K3aMEHYEMOIro
9K3aMEHATOP MOXET IPUIVIACUTH €r0 M 3a/laTh JONOJIHUTEIbHBIE M YTOUHSAIOIIHME BOIPOCHI B
npejenax ydeOHOro MaTepualla, BHIHECEHHOIO Ha 9K3aMEH.

OneHka pe3yabTaToB  MUCBMEHHOIO  aTTECTAllMOHHOTO  MCIBITAaHUS — OObBSBISACTCS

9K3aMCHYCMbIM B ICHb €I'0 IPOBCACHUS.

6. MeToauuecKkue MaTepuaJibl 1Jist OCBOCHUA TUCHUIIJINHBI

MeTtoanyeckue yKa3aHus 110 BHINIOJTHEHHIO KOHTPOJIbHBIX padoT:

JlaHHbBIN BUA paObOTHI IPOBEPSIET:

1) ycBoeHue o0yyaronuMucs NOJyYeHHBIX B X0/1€ 00y4€HUs YMEHHUM U HAaBBIKOB;

2) cnocoOHOCTh BBIOpaTh HHCTPYMEHTAJbHBIE CpencTBa i OOpabOTKM JAaHHBIX B
COOTBETCTBUU C IIOCTABJIICHHOM 3a7auel;

3) yMeHHe IpoaHaIN3upOBaTh Pe3yIbTaThl PACYIETOB U 0OOCHOBATH MOJIyYEHHBIE BHIBO/IBI.

[Ipumepno 3a 2-3 Hexenu A0 TPOBEACHHS KOHTPOJBHOM pabOThI oOydaromemMmycs
HEOOXOIUMO TONYyYUTh Yy TMpernojaBarens [MaOIoH KOHTPOJIbHOM pabOThl WM NPUMEPHBIN
nepeveHb NMPaKTHUECKUX 3aaHuH, BXOISAIUX B KOHTPOJIbHYIO paboTy, U MMOCIE 3TOr0 MPHUCTYNUTh
K ITOATOTOBKE.

[Ipu moAroToBKE K KOHTPOJIBHOU paboTe crneayerT:

1) NOBTOPUTH TEOPETUUECKUI MaTepUall IO TeMaM, BKIIOYEHHBIM B KOHTPOJIBHYIO paboTy;

31



2) MpOCMOTPETh MaTepUajbl MPAKTUUECCKUX 3aHATUH U JIOMAITHUX 33JIlaHUM;

3) monpoOoBaTh pEINTh 3aJaHHUA U3 INA0JOHA KOHTPOJIBHOM pabOThl WM HPUMEPHOTO
HepevHs NPAaKTUYECKUX 3a/IaHHi;

4) 3akpenuTh NOJYYEHHbIE YMEHMs M HaBbIKM, pellas I[OXOXUE 3aJaHus U3
PEKOMEH/I0BaHHbIX IIPEIoaBaTeIeM YUeOHUKOB U y4eOHO-METOANYECKHX TOCOOUII.

Ecnmu B mpouecce MOATOTOBKM K KOHTPOJBHOW paboTe BO3ZHUKIM 3aTPYAHEHUS WU
TpeOyIOTCS Kakue-TuOO YTOYHCHHS W PEKOMEHIAIMH, CIEAyeT OOpaTUThCA 3a IMOMOIIBI0 K
IPEIoJIaBaTelto.

MeToanyeckue ykazaHus 10 MOATOTOBKe K KOJJIOKBHYMY:

KomtokBuym — 370 cobecefoBaHMe IIpemnojaBaTesis M ydallerocs II0 3apaHee
OTIpeIeIEHHBIM KOHTPOJIBHBIM BOIIPOCAM.

OcCoO6eHHOCTh KOJUIOKBUYMa B TOM, YTO 3TO HE IpOCTO (opMa KOHTPOJsA, a METOA
yri1yOneHusl, 3aKpelvieHUsl 3HaHUM ydalluxcs, Tak Kak B XoJie coOeceloBaHMs IperojiaBaTellb
UMEET BO3MOXXHOCTh Pa3bsICHUTh BOIIPOCHI, BO3HUKAIOIIUE Y YUAIIETOCs B TIPOIIECCE MTOATOTOBKH.

OTOT BUJI NEATEIBHOCTH PA3BUBACT HABBIK OCYLIECTBIATH cOOp, aHaIu3 U 00pabOTKy
JTAHHBIX, HEOOXOMMBIX JJIS peleHus MPo(eCcCHOHAIBHBIX 3a/1a4.

Ha camocTosiTenbHyI0 HOATOTOBKY K KOJUIOKBUYMY OOy4aroLieMycst OTBOJUTCS 2-3 HEJelNu.

[Tpu mOATOTOBKE K KOJJIOKBHYMY CIIE/TYET:

1) mpocMOTpeTh KOHCHEKTHl JIGKIMHA M TPAKTHUYECKUX 3aHATHH M OTMETHTh B HHUX
UMEIOILMECS] OTBETHI HAa BONIPOCHI KOJIJIOKBUYMA.;

2) ecad KOHCHEKTHl COJAEp)KaT He BCE OTBEThl WJIM YacTb BOIPOCOB BBIHECEHO
Iperno/iaBaTesieM Ha CaMOCTOSITETIbHOE PACCMOTPEHUE, HEOOXOMMO U3yUUTh COAep)KaHUEe yIeOHOU
JUTEPaTyphl, PEKOMEHJOBAHHOM MTPETIOIaBaTEIIeM;

3) B cinyyae BO3HMKHOBEHHUS KaKMX-JIMOO 3aTpyAHEHUH MpU TOATOTOBKE CIEIyeT
00paTUTHCS 3a MOMOILBIO K IIPENOoIaBaTelIto.

CaMonoaroToBKa K NpaKTHYeCKUM 3aHATHAM

[Ipu moAroToBKE K MPAaKTUYECKOMY 3aHATHIO 00y4aroIeMycst HE0OX0AUMO:

1) 03HaKOMUTBCS C COOTBETCTBYIOLIEH TEMOM MPOrpaMMbl AUCHUIUINHBL;

2) OCMBICIHUTD KPYT' U3Y4aeMBbIX BOIIPOCOB U JIOTUKY UX PACCMOTPEHMS;

3) TmaTeabHO U3yYHUTh JEKIIMOHHBIN MaTepHar,;

4) U3y4uTh PEKOMEHI0BAaHHYIO JINTEPATYPY 1O JAHHON TEME;

5) 03HaKOMHTbCS C BOIIPOCAMU OUYEPEAHOTO MPAKTHUECKOTO 3aHATHS.

BaxXHbIM acmeKTOM CaMOCTOSTENIbHOM MOJATOTOBKM CTYAECHTOB fABIsieTcs paboTa cC

O6uOMoTeYHBIM (DOHIOM.
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Ora paboTa npeanogaraeT pa3IuvyHbe BAPUAHTHI MOBBIMICHUS MTPO(HECCHOHATBLHOTO YPOBHS
CTYZIEHTOB B TOM YHCIIE:

a) OJyYeHHEe KHUT B HAYYHOM a0OHEMEHTE;

0) u3y4yeHHe KHUT, )KypHAJIOB, Ta3eT B YNUTAIBHOM 3aJI€;

B) BO3MOKHOCTb ITOMCKa HEOOXOJMMOI0 MaTepuasa MmocpeCTBOM 3JIEKTPOHHOTO KaTallora;

I') TOJy4YeHHE HEOOXOMUMBIX CBEACHUH 00 HCTOYHHMKAX HH(OpPMALUU Yy COTPYIHUKOB

OUOJIMOTEKMU.

7. YueOHasi iuTepaTypa u pecypcbl HHPOPMANUOHHO-TEJIEKOMMYHUKAIIMOHHOM CeTH
"Unrepuer"
7.1. OcHoBHas1 JUTEpaTYpA.

1. Crok, 1. Beeaenne B skonomerpuky / JI. Ctok, M. YOTCOH ; mep. ¢ aHriI. ; moja Hayd. pea. M.IO.
TypynueBoii. — MockBa : Mznatenbckuit nom «lemo» PAHXul'C, 2015. — 864 c. —
(AxageMuyecKkuii YUeOHHK). - ISBN 978-5-7749-0865-3. - Pexxum JIOCTYTIA:
https://new.znanium.com/catalog/product/1043159

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

3. P. HeBuacon, [Ix. I Mak-Kunnon, Teopuss u meronbl 3KOHOMETpUKH, M3parenbckuil oM
«Jlemo», 2018, 936.
4. Kanroposuu I'.I'., Jlekuun: AHanu3 BpeMEHHBIX psioB, DKOHOMHYeCcKui *KypHan BILD, 2002,

NoeNe 1-4, 2003, Nel.

7.2. lonoHUTEIBHAS JJUTEPATYPA.

1. Kamepon 3.K. MukposkoHOMeTpHuKa: MeTo/ibl U MX npumeHenus: Kuura 1 YueOnoe nocobue /
Komepon D.K., Tpusenu I1.K., mep. ¢ anrn. mox Hayd. pen. Hememea b. - M.:MJ Jleno
PAHXul'C, 2015. - 552 c.: 70x108 1/16. - (Axanemuueckuii yueoHuk) (I[lepennér) ISBN 978-5-
7749-0955-1 - Pexxum pocryna: https://new.znanium.com/catalog/product/982080

2. DOxoHomerpuyeckuit ananu3. Kuura 1 / Yunesam I'pun; nmep. ¢ anrn.; mox nHayud. Pen. C.C.
CunenpnukoBa u M. 0. Typynuesoil. -M.: U3narensckuii nom «/leno» PAHXul'C, 2016. -760 c.
3. DxoHomerpuuecknii ananu3. Kaura 2 / Yumesam I'pun; mep. ¢ anrn.; nox Hayd. Pen. C.C.

CunensaukoBa 1 M. 0. Typynuesoi. —M.: U3natensckuii nom «leno» PAHXuI'C, 2016. -752 c.

7.3. HopmaTHBHBIE IPABOBbIE JOKYMEHTHI.

He npenycmoTtpeHo.
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7.4. UuTepHeT-pecypchbl.
1. www.cbr.ru — Llentpanbsubliii 6ank Poccun
. minfin.ru — MunucrepctBo ¢punancos Poccun
. www.gks.ru — I'ockomctar Poccun

. www.rbc.ru — MadopmanmonHoe areHTCTBO «Pocousneckoncantunr» (Poccus)

wm RN W N

. www.worldbank.org — BcemupHbiii 6aHK

6. www.imf.org — Mexx1yHapoaHbIi BaTIOTHBIN (OH/

7. https://www.hse.ru/info — TI'ocymapcTBeHHBI yHHBEPCHUTET — BbIciias mikoma SKOHOMHUKH
(Poccums)

8. www.beafnd.org - Bropo sxoHOMHueckoro ananuza (Poccus)

9. http://www.libertarium.ru/library - bubnuoreka MarepraioB 0 YdKOHOMUYECKON TEMaTUKE

10. www.ecfor.ru PAH MHCTUTYT HapOIHOXO35iICTBEHHOTO MPOTHO3UPOBAHUS.

7.5. NHble HCTOYHUKH.
1. EnuceeBa U.U. (pen.). DOxoHoMeTpuka: ydyeOHMK [l OakajaBpuara U Marucrparypbl. — M.:
FOpaiir, 2015. — 449 c. — Cepus: bakanaBp u maructp. AkaieMUUECKHl KypcC.
2. AucroB A.B., MakcumoB A.I'. DkoHoMmeTpuKa: miar 3a maroM. — M.: I'Y BII9, 2006. — 179 c.
3. MensuukoB P.M. Dxonomerpuka: yuedbnoe nocooue. — M.: IIpocnekr, 2014. — 288 c.
4. babemko JI.O. OcHOBBI 5kOHOMeTpUYeckoro MmoaenupoBanus. — M.: IEHAH/I, 2016. — 432 c.
5. Martromok B.M., banamosa C.A., JIazantok 11.B. OCHOBBI 5KOHOMETPHUYECKOT'O MOJIEIUPOBAHUS
¢ ucnonp3zoBanneM EVIEWS: yae6Hoe mocobue — M.: PYJIH, 2011. — 206 c.
6. Kpemep H.III. DOxoHomeTpuka [DnekTpoHHBIN pecypc]: yaeOHUK AJis cTy1eHToB By30B/ Kpemep

H.II., ITytko b.A.- M.: JOHUTU-JJAHA, 2012 http://www.iprbookshop.ru/8594

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

8. Bepouk M. (2008). ITyteBoauTens 1Mo COBpeMeHHOM sKoHOMeTprKe. M., Hayunas kuawra.

9. Marnyc 4. P., Katsimes I1. K., [lepeceuxuii A. A. Oxonomerpuka. Hauanbnblil kype: YueOHUK.
—7-e u3a., uctp. — M.: Jleno, 2007. — 504 c.

10. DxoHOoMeTpuUKa : yueOHHK JuId OGakanaBpuata u maructparypsl / Y. W. EnuceeBa [u ap.] ; mox
penakuueit 1. Y. Enuceesoil. — Mocksa : M3garensctBo FOpaiit, 2019. — 449 ¢. — (bakanasp u
maructp. Axagemuueckuit Kkypce). — ISBN 978-5-534-00313-0. — Texkcr : anextponHbIi // 9BC
FOpaiit [caiiT]. — URL: https://biblio-online.ru/bcode/431129
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8. MaTepuajibHO-TeXHUYecKas 0a3a, MHPOPMAIIMOHHbIE TEXHOJIOTMH, IPOTPAMMHOE
o0ecneyeHue U HH(POPMALMOHHBIE CIIPABOYHbIE CHCTEMbI
Bba3bl 1aHHBIX, HHPOPMALMOHHO-CIIPABOYHbIE H TOUCKOBbIE CHCTEMbI

. www.biblio-online.ru —3nexkrponHo-6ubauoreunas cucrema [DbC] IOpaiit.

. http://www.iprbookshop.ru — Dnekrponno-6mbmmoreunas cucrema [DbC] «Iprbooks»

. https://e.lanbook.com - DnekTponHO-0MOMMOTeUHas cucteMa [ DBC] «Jlauby.

. https://new.znanium.com DnexTpoHHO-O0nOIMOTeUHAas cucTteMa [DBC] «Znanium.comy.

1
2
3
4. http://elibrary.ru/ - Hayunas anekrponnas 6ubnuorekaElibrary.ru.
5
6

. https://dlib.eastview.com — Madopmarmonnsiii ceppuc «EastViewy.

7. https://www.jstor.org - Jstor. [TonHbIe TEKCTBI HAYYHBIX KYPHAJIOB U KHHUT 3apyO0eKHBIX

n3aarciibCTB.

8. https://elibrary.worldbank.org - Dnexktponnas 6ubnnoreka Bcemupnoro banka.

9. https://link.springer.com - [10JHOTEKCTOBBIE HOJIUTEMATHYECKHUE 0a3bl aKaIeMHUUYECKUX

YKYPHAJIOB M KHUT M3J1aTENIbCTBA Springer.

10. https://ebookcentral.proquest.com - Ebook Central. [TomHbIe TEKCTBI KHHUT 3apyOexKHBIX

HAaYYHbIX U30aTCIIbCTB.

11. https://www.oxfordhandbooks.com - Jloctym K MOJHBIM TEKCTaM CIPaBOYHUKOB

Handbooks m3marensctBa Oxford mo mpeameTHbiM 0ONacTsM: SKOHOMHKA M (DUHAHCHI, MPAaBO,
Ou3HeC U yIpaBieHHE.

12.  https://journals.sagepub.com - IlomHoTekcToBas ©0a3a Hay4YHBIX JKYpPHAJIOB

aKaJeMHUYEeCKOro U3JlaTeNbCcTBa Sage.

13. CrpaBouHo-nipaBoBast cucreMa «KoHCyIpTaHT.

14. DneKTpOHHBII NepuoANYECKU cripaBOUYHUK «[ apaHT».

IIporpaMmMHble, TeXHHYeCKHe H 3JJIeKTPOHHBbIE CpeICTBa O0Oy4YeHUS] U KOHTPOJIs
3HAHHMH.

AyIUTOpHH OCHAIIIEHBI KOMITBIOTEPOM C BBIXOJIOM B MHTEPHET.

[Iporpammusiil npoaykt Microsoft Office.

ITporpammuoe obecnieuenue Eviews 7.0.

35


http://www.biblio-onlin.ru/
http://www.iprbookshop.ru/
https://e.lanbook.com/
http://elibrary.ru/
https://new.znanium.com/
https://dlib.eastview.com/
https://www.jstor.org/
https://elibrary.worldbank.org/
https://link.springer.com/
https://ebookcentral.proquest.com/
https://www.oxfordhandbooks.com/
https://journals.sagepub.com/

