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

IUIAHUPYEMBbIMH Pe3yJIbTaTaMHU OCBOEHHS MPOrpaMMbl

1.1. Hucuumnmaa B1.0.12 «JxoHOMeTpUKa» 00ECHeUMBaeT OBIAACHUE CIEIYIOIIUMH

KOMIIETEHIIUAMU:
Kon Kox
HaunmeHoBanmne HanmMmeHoBaHNe KOMIIOHEHTA
KOMIIETEHIH KOMITIOHEHTA
KOMIIETEHI[MH KOMITETeHIMH
" KOMIIETEeHIINH

CnocobeH IIPUMCHATE  3HAHUA
OIIK OC-4.1 CUCTCMHOI'0 aHajin3a Ha YPOBHC

CrocobeH  TpUMEHSTH v
XO3SICTBYIOLIMX CYOBEKTOB

OIIK OC-4 OKOHOMETPHYCCKUEC

MCTOABI  [UId  PCINCHUA CriocobeH TPUMEHATh METOJbI
HPUKTaTHBIX 3a/1at OIIK OC-4.2 | CHCTeMHOro  aHanm3a TUIst
pellleH s MPUKIAHBIX 337124

1.2. Ucnonbs3oBanue TPyAOBbIX (YHKIUI 0043aT€IbHO TOJBKO Ui MPOGECCHOHANBHBIX U

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

OTD/TD Kon xomnonenTa Pesynbrarel 00yueHus
(npu Hanuuuu KOMIIETEHIIUH
npogpcmanoapma) /
TPYJOBbIE WJIN
npodeccuoHaIbHbIE
JICHCTBHUS
OIIK OC-4.1 SHAHUS:
OIIK OC-4.2 CUCTEMHOI'0 aHAJIN3a Ha YPOBHE X034HCTBYIOIINX
CyOBEKTOB
YMeHus:
[ IpriMeHEeH s 3HAHUH CUCTEMHOI0 aHaJIN3a
Hasbiku:
METOJIOB CHCTEMHOTO aHaIM3a Ul
pelIeHns NPUKIAIHBIX 3a7a4

2. O0bem u MecTO JUCHUILINHBI B cTpykType OIl BO
O0beM TMCUMITHHBI
Jucuunmuaa b1.0.12  «DxoHomerpuka» cocrapisger 10 3adueTHbIX equHUI, T.e. 360 ak.d.
(270 actp.4.).
Ha xoHTakTHyI0 paboty c¢ mpemogaBareneMm BbiaeneHo 132 ak.4. (99 actp.u.), u3 Hux 64
ak.4. (42 actp.u.) nekuuii u 64 ak.4. (48 acTp.d.) mpakTUYECKUX 3aHATUH, 4 ak.4. (3 acTp.d.)
BBIIETICHO HAa KOHCYJBTALMIO IO TMPOMEKYTOYHOW AaTTeCTalliu; Ha CaMOCTOATEIbHYI0 paboTy

oOyuaromuxcs Beieneno 156 ak.u. (117 actp.u.) mist ounoit ¢/o.

JuctunimHa peanusyeTcsl ¢ TPUMEHEHUEM TUCTAHIIMOHHBIX 00pa30BaTENbHBIX TEXHOJIOTUI
(mamee — 10T).



Bix paGoTs! TpynoemkocTs (B akaj.qacax)
ouHast popMbI 0OyueHUs

O01masi TPy10eMKOCTh 360
AynutopHas padora 132

Jlekuun 64

IIpakTHueckue 3aHATHA 64
CamocrosiTesibHast padoTa 156
KonTpoanb 72
KoncyabTanus 4
Bua uTOroBoro KOHTpoOJIA Dk3ameH (2)

Mecto nucuuniaunbl B cTtpykrype OII BO

Jucuunnmuua b1.0.12  «DxoHomerpuka» m3ydaercs Ha 3 Kypce, B 5 U 6 cemecTpax A
CTYACHTOB O4HOM (/0.

Hucuumnuna b1.0.12 «OkoHOMeTpuKa» peanusyercs nocie uzydenus aucuumiud b1.0.07
«Teopus BepositHOCTE»; B1.0.08 «MaTemaTtnueckast CTaTUCTUKAY.

N3ydeHue qUCHUIIIMHBI 3aKaHYUBAETCS HK3aMEHOM B KaXKIOM U3 CEMECTPOB.

JocTtyn Kk cucTeMe AMCTAaHIMOHHBIX OOpa30BaTEIbHBIX TEXHOJOTHHA OCYIIECTBISIETCS
KOKIBIM OOYy4YaloIUMCSl CaMOCTOSITENILHO € JII0OOro ycrpoicTtBa Ha moprtane: https:/sziu-
de.ranepa.ru/. Ilaponp U JOrMH K JMYHOMY KaOWHETY / MpOoQUIII0 MPEeaOCTaBIseTCS CTYIACHTY B
JICKaHare.

Bce ¢opmbl Tekymiero KOHTPOJIS, NMPOBOAMMBIE B CHUCTEME AWCTAHIIMOHHOTO OOydYeHWUS,
OLIGHUBAIOTCSI B CUCTEME JMCTAaHLMOHHOro oOyuyeHMs. JlocTym K BHIEO M MarepuanaMm JIeKLIuH
NPEJOCTABIISIETCSI B T€YCHHE Bcero cemectpa. JlocTym K KaxaoMmy BUAY pabOT M KOJIHYECTBO
NOMBITOK Ha BBHIMOJIHEHUE 3aJlaHUs TPENOCTaBIseTCs Ha OrpaHMYEHHOE BpeMs COIJIaCHO
periaaMeHTy TUCHMILIMHEL, onyonukoBanHoMy B CJ1O. IlpenomaBaTens OlEHUBAECT BBHIIIOJHEHHBIC
oOyyaromumMmcs paboTsl He no3aHee 10 pabounx AHEN Mocie OKOHYaHUS! CPOKa BHIMOIHEHUS.

3. Conep:kanue ¥ CTPYKTYpa IMCHUIIIHHBI

Ounasn hopma odyuenun

Tema 1.

O0beM TMCIUILINHBI, K. Yac./ yac. ®opma

KonrakTHas padora TeKyLIero

o0y4Jarouuxcs ¢ KOHTPOJIsI
HaumeHoBaHue TeM y = p x

Ne n/m npenogaBaTesemM yCrneBaeMocTH
(pa3neJioB) Bcero . | CP
M0 BUIaM YYeOHBIX 3aHATHI ,

NMPOMEXKYTOYHOM
J | Jgp | m3 | Kcp POMENYTORHO!

aTTecTaluu

OKOHOMETPHUKA U €€ CBSI3h C
9KOHOMHUYECKON TEOPHEN.
MeTtononorus Kon

SKOHOMETPHIECKOTO
uccaenoBanus. THUMbL
SKOHOMUYECKUX JaHHBIX




Ne i/l

HauMmeHoBaHHe TeM
(pa3nesoB)

O0beM TUCUMILUIMHBI, aK. Yac./ Jyac.

KonTakTHas paGoTa
o0y4yarouuxcs ¢
npenojaaBaTeiemM

10 BUJIaM Y4eOHBIX 3aHATHIA

J JIP 3 | KCP

Bcero

CP

®opma
TeKylero
KOHTPOJISt
ycneBaemMocTu**
2
NMPOMEXKYTOYHOM
aTrecTaluu®**

Tema 2.

Mojenps napHoW TMHEWHON
perpeccun. Meton
HalMEHBIINX KBaJIPaTOB.
Teopema ['aycca-MapkoBa

14 4 4

K, Kon

Tema 3.

IIpoBepka rumnores B
MOJIEIU TIapHOM JIMHEHHOH
perpeccun. Beibop
“HamTydIien” MoJIeNH.
Hapyienue npennocsuiok
Teopemsl ['aycca-Mapkosa.
Perpeccus 6e3 cBo6oaHOTO
qJieHa

22 6 6

10

K,Kon

Tema 4.

Mogenbp MHOKECTBEHHOM
JIMHENHOH perpeccuu.
MHK. Teopema I'aycca-
Mapkoga. [IpoBepka
BBITIOJTHEHUS CTAHIAPTHBIX
MPEONI0KEHNH 00
oIMOKax B TUHEHHOM
MOJIeJIH HaOIFOIeHUHA

16 4 6

K, Kon

Tewma 5.

[IpoBepka runores u
CTaTUCTHYECCKHUEC BBIBOAbI B
MOJEJIA MHO>KECTBEHHOU
JIMHEHHOU perpeccuu

12 4 4

K, Kon

Tewma 6.

Henuneinrie
perpecCuOHHBIE MOJCIN

18 6 6

K, Kon

Tema 7.

OrneHKa HcClieI0BaHMH,
OCHOBaHHBIX Ha
MHOKECTBEHHOW PErpeccuu

16 6 4

K, Kon

KOHCYJ'[LTaIII/IH Ha IMIPOMEKYTOYHYIO
aTreCTaluio

K3

IIpoMe:KyTOUHAsI aTTeCTalUsl

36

HToro 3a 6 cemecTp

32 32

42

Tema 8.

CranuroHapHbIe BpeMEHHEIE
psnel, Monenu ARMA

40 10 10

20

K, Kon

Tema 9.

Hecrannonapusie
BPEMEHHBIE PSIIBL.
Wnentudukanus
CTaIlMOHAPHBIX U
HECTallMOHAPHBIX PSAIOB B
pamkax mozaeneit ARIMA

30 6 6

18

K, Kon

Tema 10.

PerpeccuonHslii aHanus
JUISL CTALIMOHAPHBIX
BPEMEHHBIX PSI0B.

JvHamuyeckue mojenu

26 4 4

18

K,Kon




O0beM TMCHUILVINHBI, K. Yac./ yac. ®opma
KonTakTHas paGoTa TeKylIero
KOHTPOJISI
HaumeHoBaHue TeM 00yuaOIHUXCH C P ot
Ne m/m npenogasartesjieM ycneBaeMoCTH
(pa3nesoB) Bcero . | CP
10 BUJIaM Y4eOHBIX 3aHATHIA ,
NPOMeKYTOYHOM
J | Jp | m3 | KCP POMENYTOHEOL
aTTecTalun
Perpeccuonnslii ananus
HECTaI[MOHAPHBIX KK
,Kon
Tema 11. BPEMCHHEBIX PSIIOB. 28 4 4 20
KounTterpamus u moaenu
KOPPEKITHH OIMNOKaMH
Mopenu naHeabHbIX
Tewma 12. A 26 4 4 18 Kon
JTAHHBIX
Moaenu ¢ orpaHUYeHHON K,Kon
Tema 13. ACTH © OTD . 28 4 4 20
3aBHCHMOI MEpEMEHHOMN
KoHcyapTanuu Ha NPOMEKYTOUHYIO )
aTTecTAUMIO
IIpome:xxyTOUHas aTTEeCTALUSA 36 k3
HToro 3a 6 cemecTp 144 32 32 114
Bcero: 360 64 64 156

** — dhopmubl mekyugeeo KOoHmpoas ycnegaemocmu: konmpoavhas paboma (K), konnoxeuym (Kon).
*¥EX _ hopmbl npoMeNCymMOUHOU ammecmayui.; IK3amen (IK3).

Conep:xaHue TMCUUILTHHBI

Tema 1. JDxoHOMeTpHKa H ee CBf3b € JIKOHOMHYeCKOil Teopueil. Metogosnorus
IKOHOMETPHYECKOI0 MCCIeA0BAHUA. THIIBI IKOHOMHYECKUX JAHHBIX.

OKOHOMETpUKA U €€ CBsA3b C DKOHOMHYECKOW Teopueil. Ha kakme BONpOCH! MO3BOJISIOT
OTBETUTH YKOHOMETPUUYECKHE METO/Ibl. MoJienu CBSA3M U MOJIENIN HaOJI0IEHUI; SKOHOMETpUYecKas
MoO/J1eJb, TOA00paHHast MOJieNb. TUIBI JaHHBIX U Mojieel. ICTOUHMKM CTaTUCTUYECKUX JTaHHBIX.

Tema 2. Moaear nmapHoi JuHeiiHONW perpeccuu. MeToJl HaMMEHBIIMX KBaJApPaToB.
Teopema I'aycca-Mapkosa.

Teopernueckass u BbIOOpouHasi perpeccusi. VIHTepmperanuss cilydyallHOrO  Wi€Ha.
JIuHeHOCTh perpeccuu 1Mo nepeMeHHbIM U napameTpaM. Meroa HauMeHbNX kBajpatoB (MHK).
Csoiictea MHK onenok mnapamerpoB Moxenu. I'eomerpus MHK. Ilpennonoxxenns merona
HaMMEHBIIMX KBapaToB 1 Teopema ['aycca-MapkoBa. Beibopounoe pacnpenenenne MHK onenku.

Tema 3. IlpoBepka rumore3 B MOJAEJM MAPHON JMHEHHOW perpeccur. BbiOoop
“Hamnyqweii” monean. Hapymenue npeanocsiiok Teopembl I'aycca-MapkoBa. Perpeccust 6e3
cBO0OHOIO0 YjIeHa.

IIpoBepka CTaTUCTMUYECKUX THUIOTE3 O KO3(duUIMEeHTaX perpeccu U JIOBEpPUTEIbHBIE
UHTEpBaJbl. JIBYyCTOPOHHHE M OJTHOCTOPOHHHE rumnotesbl. Perpeccust ¢ 6GuHapHOW 00BsACHSIONIEH
nepeMeHHoi. Kpurepun kadectBa NpUOSMKEHHS] JaHHBIX MOJENIbIO M HUX HCIOJIb30BaHUE IS
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BBIOOpa Mojenu. Hapymenus npeanonoxeHuit TeopeMol ['aycca-MapkoBa (TeTepocKe1acTUYHOCTb,
AaBTOKOPPENUPOBAHHOCTh) M WX TOCIEACTBHA. MeToasl  «OOpbOB» €  HApYLICHUSMHU
IIPEANONIOKEeHU TeopeMbl l'aycca-MapkoBa. Mcnosnb3oBaHWe  OLIGHEHHOW  MOJENU UL
IIPOrHO3UPOBAHUS.

Tema 4. Moaeabr MHo:xxecTBeHHOM JuHeiiHoil perpeccun. MHK. Teopema I'aycca-
Mapxoga. IIpoBepka BbINOJHEHUS] CTAHIAPTHBIX MPEANOJI0KeH!nH 00 omulOKax B JMHEHHOI
Mojed HAOTI0AeHU .

CwmenieHre wu3-3a MPONYIIEHHON TMepeMeHHOM. Mojenb MHOKECTBEHHOW JIMHEHHOMU
perpeccun. OLeHKa HaMMEHBIIMX KBaapaToB. IIpennonoskeHns Merona HaMMEHBIIMX KBAaApaTOB
JUIL MOJEIM MHOXECTBEHHOM JIMHEWHOW perpeccun u Teopema ['aycca-Mapkosa IIposepka
BbINIOJIHEHMS npennosiokenun MHK. Hapymenus npenmnonoxenuin teopemsl I'aycca-Mapkosa
(reTepocKeqacTUYHOCTb, MYJIbTUKOJIJIMHEAPHOCTh, ABTOKOPPEIMPOBAHHOCTD), UX MOCIEIACTBUSA U
MeToAbl «0opbrObI» ¢ HUMH. Kputepuu kadecTBa NpUOIMKEHNS TaHHBIX MOJIEIbIO MHOKECTBEHHOMN
JMHEWHOW PETPECCHH U MX MCIIOJIb30BAaHME IJIsl BBIOOPA MOJIEIH.

Tema S. IIpoBepka runore3 M CTaTHCTHYECKHE BbIBOABI B MOJEJIM MHOMKECTBEHHOM
JIMHEHHOM perpeccuu.

IIpoBepka rumnore3 U AOBEpUTENIbHBIE MHTEpBabl A ofHOro kodgpduumenrta. [Iposepka
COBMECTHBIX THIOTE3. TecTHpOBaHUE OTPaHUYEHUS, BKIIOYAIOMIETO HECKOJIBKO K03(duimeHToB
mojenu. TectupoBanue crienupUKAIA MOJICIA MHOKECTBEHHOW JIMHEIHOM perpeccuu.

Tema 6. HesimHeliHbIe perpecCHOHHbIE MOI€EJIH.

OOmast  crpareruss MoJenupoBaHUs  (YHKIMM  HEIMHEHHOM  perpeccuu.  Bunel
HenuHetHocTu. IlapHast HenuwHeWHas perpeccusi. BsauMopnencTBue MexXAy HE3aBUCHUMBIMU
IIEPEMEHHBIMH.

Tema 7. Onenka ucciae10BaHuil, 0CHOBAHHBIX HA MHO’KECTBEHHOH perpeccuu.

BHyTpeHHsAS 1 BHEIIHSAS 000CHOBAHHOCTH MccienoBaHus. CMelleHre n3-3a MPOMyIIeHHBIX
MIEPEMEHHBIX, CMEILIEHUE H3-3a OIIMOOK M3MEpEeHUsl OOBACHSIOUUX TEPEMEHHBIX, OTCYTCTBYIOILIUE
JlaHHbIE, CMEIIEHNE M3-3a 0TOOpa HaOJ0IeHUN, HenpaBUiibHas crienudukanus GyHKINOHAIBHOM
dopmbl perpeccun. B3aumHoe BiMsiHME NepeMeHHBIX. CHCTEMBbl OJHOBPEMEHHBIX YpaBHEHUH.
CrpykTypHass W TmpuBeleHHas (OpMbl. OK30T€HHbIE, JHIOTEHHbIE, MpPEOIpeaeICHHbIE
nepeMeHHble. aeHTuQUIIpyeMOCTh OTAENbHBIX ypaBHEHUN CTPYKTYpHOU (opmbl. OLieHuBaHUe
CUCTEMBl OJHOBPEMEHHBIX ypaBHEHHH. BHyTpeHHss U BHemHAS OOOCHOBAHHOCTb IPHU
IIPOTHO3UPOBAHUU 110 MOJeNH perpeccun. [IoHATHE 0 METOIE MHCTPYMEHTAJIBHBIX [IEPEMEHHBIX.

Tema 8. CtanmonapHnsie BpemeHHblIe psiibl, Mogeau ARMA.

Bpemennoii psin. Croxactuueckuil ciy4yaitHbiid npouecc. CTalmoHapHbIe BPEMEHHBIE PSIJIbI.

ABTokoppensuronHas ¢pyHkuus. bensiii mrym. IIpoBepka Ha rayccoBCkuii Oelblil mryMm.



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

Wnentudpunupyemocts, yciaoBue obOparumoctu. JluneliHsle mponecchl. Pa3znoxenue
Bonabaa. IIpuMeps! cTaliioOHapHBIX BPEMEHHBIX PSIIOB B DKOHOMUKE.

ITponiecc AR(p), ycnosue cranronapHoctu. IlpeacraBienne B BUJE CKOJIB3SIIETO CPEIHEro
0ECKOHEUHOro MopsAKa.

MA(q) — ycimoBue 0OpaTUMOCTH — TMPEACTaBICHHUE B BHJE IMPOIECCa aBTOPETPECCHH
6eckoneunoro nopsaka. Heodparumsiit nporiecc MA(1). Ipouecc aBToperpeccuu, HAUMHAIOLIIHNACS
B OINpE/AEICHHbI MOMEHT BPEMEHHM, BbIXOJ Ha cTaOwibHbIM pexxuM. Koppenorpamma mpouecca
AR(p). YpaBuenus lOmna-Yokepa. Mogenu ARMA, ycinoBue cTalidoHapHOCTH, TpodiemMa o0mux
MHOxHUTeNne. Mogenun ARMA, yuuThIBaromue ce30HHOCTb.

Wnentudukanus cranuoHapHoid momenu ARMA 1o aBTOKOPpENSLMOHOM W YacTHON
aBTOKOppENAUMOHHOW  (yHKIMsM. TaOnuupel  moBeneHuss  Koppenorpamm.  Breibopounas
KoppenorpamMmma. OproaudHocTb. Kpurepuu ajis NpOBEpKHM PAaBEHCTBA HYJIIO aBTOKOPPEISALUN U
yacTHBIX aBTOKoppenauui. IlpencraBnenue u npumenenue Q-tectoB bokca-Ilupca u Jlptonra-
Boxkca ist rpymibl BEIOOPOYHBIX aBTOKOPPEIISIIHIA.

Merononorus  bokca-JI)xenkunca. OueHuBaHue  cTanmoHapHod Moxaenu  AR(p).
OuenuBanue cranuoHapHoi wmoxaenn MA(q). OuenuBanme cranumonapHor ARMA(p,q).
Jlnarnoctuka olieHeHHOW Mozenu. Beioop Moenn, OCHOBaHHBIN Ha HH(POPMALIMOHHBIX KPUTEPUSIX.
[TporHo3upoBaHue Ha OCHOBE 110100paHHON MOJIEIH.

Tema 9. HecranmmoHapHble BpeMeHHble psiabl. UaeHTHQUKANUA CTANUOHAPHBIX M
HEeCTAallMOHAPHBIX PSAOB B pamKax moaeseir ARIMA.

Hecrannonapueie psasl. IIponecc, cranvoOHapHBIM OTHOCHTENIBHO AETEPMHUHHPOBAHHOIO
tpenaa. Croxactuueckuit TpeHa. TS u DS psanel. Mogenu ARIMA.

Kpurepun [uku-@ymiepa. Passutne u wumoctpauus tecra Juxu-Oymiepa u
pacmmpeHHoro Ttecra Juku-Dymiepa Ha HaJIWYUE E€AMHUYHOTO KOpHSA. UyBCTBUTENBHOCTH K
HaJIU4MIO JETEPMUHUPOBAHHBIX perpeccopoB. F-cratmctuku. KBanpatwunelii TpeHa. KpaTHbie
KOpHHU. MHOrOBapuaHTHasl IpoLeypa.

Hpyrue kputepun. [lonsrue o tecre ummunca-Ileppona. [lonstue o tecre Kwiatkowski,
Phillips, SchmidtandShin (KPSS, 1992) Ha cTanuonapHoCTb.

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

UccnenoBanne mnpoOieM, BO3HHUKAIOUIMX MPU TECTUPOBAHWM Ha E€AMHUYHBIA KOpPEHb
(xputuka Henbcona u Ilnoccepa (NelsonandPlosser (1982)) TecroB Ha eIMHUYHBIA KOPEHB).
HccnenoBaHre HEKOTOPBIX TECTOB HAa €IUHUYHBIN KOPEHb NPU HAJIUMYHUU CTPYKTYPHOIO CIBUIA.
[Tonstue o Ttectax Ileppona u 3uBoTa-DHApIOCA HAa €IWHUYHBIH KOpPEHb NpPU HAJIUMYUU

CTPYKTYPHBIX CABUTOB B JaHHBIX. ITousiTHie O CE30HHBIX CAWHUYHBIX KOPHAX.



Tema 10. PerpeccMoHHBIH aHAAWM3 [JIsi CTANUOHAPHBIX BpPEMEHHBIX PSI0B.
JAnHaMuYecKue MoJeJIu.

Junamuueckue mojenu. Mojenb BEKTOPHOUW aBToperpeccuu (vectorautoregressivemodel,
VAR). VcinoBue crabunsHoctd VAR, HaxoxaeHue crtabmibHOro cocrosHusa. Otkpbeitas VAR.
Haxosxnenue cTtaOMIbHON CBSI3M MEXAy psnamu, coctaBisromumu VAR. TToxbop u orneHnBanue
VAR, numarHoctuueckue mpoueaypsl. Vcronb30BaHHE MHOTOMEPHBIX  HH(POPMAIMOHHBIX
kputepueB: Axauke, XeHHana-Kyumnna) u IlIBapua-baiieca. Bwibop cnemmdukanmm mopend,
ONTUMAJILHON ITyOUHBI 3aNa3/[bIBAHUNA, OCHOBAaHHOW Ha MH(POPMAITMOHHBIX KPUTEPUSIX.

Tema 11. PerpeccMoHHBII aHAJIM3 HECTAUMOHAPHBLIX BpPEMEHHBLIX PSIO0B.
KonHTerpanusi 1 MmoJeju KoppeKuuu oudKamu.

JloxHas (kaxymasicsi, MHHUMAasi) pPETPECCUOHHAs CBA3b MEXAY HECTAalMOHAPHBIMU
BPEMEHHbIMU psifaMu. KonMHTErpupoBaHHbIE BPEMEHHBIE PsI/ibl, PAHI KOMHTErpauuu. Bo3MoxHbIe
MPUMEHEHUS K 3KOHOMHYECKUM MOJeisM. TecTUpoBaHME Ha Hajduyhe KOUHTerpauuu. Teopema
npencrarieHus [ 'peitrmkepa, moaens koppekmuu omubdkamu (ErrorCorrectionModel — ECM),
uHTeprpetanms  kodpdunuento ECM. JIByxcrymeHyaras mpoueaypa OHria-I'peiHmkepa
noctpoenus ECM no uMermmumcsi CTaTUCTUYECKUM JaHHBIM.

TecTupoBaHve Ha HaJIMYUE KOMHTETPALMU MEKIY HECKOJIBKUMHM BPEMEHHBIMHM DPSIAMH U
ompe/ieieHHEe PAaHra KOMHTEIPAllHH C HCIONb30BaHMEM Hpoueayphl Moxancena. BriGop Monenu ¢
HCTIOJIb30BaHUEM WH(OPMAIIMOHHBIX KPUTEPHEB.

Tema 12. Moaean naHeJbLHBLIX JaAHHBIX.

PerpeccronHble MOJeNH Uil MaHENbHBIX JaHHBIX, cOaTaHCHPOBaHHbIE NaHeIn. Mojenb C
¢ukcupoBaHHbIMU 3 dexkTamMmu. Mozens co ciydailHbIMH 3@ dextamu. Boibop mMexay mMoaenbio ¢
(buKcHpOBaHHBIMU 3(PPEKTaMU U MOJAEIIBIO CO CIyYalHBIMU P eKTaMu.

Tema 13. Moaesin ¢ OrpaHM4YeHHOM 32ABHCHMOM IIePEMEHHOM.

Mogenu OunapHoro BbeiOopa. HemocTaTku NMHEHHON BEpOSTHOCTHOM MOJENM, MPOOHT-
MoOJiedb, JIOTUT-MOAENb. Moaenu MHOXECTBEHHOro BblOOpa. Mojenb  ynopsiioueHHOTo

MHOECTBEHHOTO BbIOOpa. MoJ1eH ¢ IIeH3ypUpPOBAHHON 3aBUCUMOM MIEPEMEHHOM.

4. MaTepuaJbl TEKYIIET0 KOHTPOJIS YCIIEBAEMOCTH 00y4aK0IIHUXCS

4.1. B xone peanuzanuu gucuunanibl 51.0.12 DxoHoMeTpHKA HCHIOJB3YIOTCS CJIeIYI0IIHe
MeTOAbl TEKYIIero KOHTPOJISA YCIIeBAeMOCTH 00yYAIOIIUXCS

Tema (pa3aeJ) MeToabl TeKyLIEero
KOHTPOJIfA
ycrneBaeMocTH
Tema 1. DKOHOMETpPHMKAa U €€ CBSI3b C JKOHOMHUYECKOW TEOPHEH. KosmtokBuym
Merononorus SKOHOMETPHUIECKOTO HCCTIEIOBAHUS. Tunbr
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SKOHOMHNYCCKHUX NJAaHHBIX.

Tema 2. Monens napHoi JMHEWHON perpeccuu. MeToJ HauMEHBIINX
kBagparoB. Teopema ['aycca-Mapkosa.

KonTtponsHas pabota
Konnoxsuym

Tema 3. IIpoBepka rumnore3 B MOJEIHM MAapHOW JHMHEHHOM perpeccumu.
Bei6op “Hamnmyumieir” Mopenu. HapyuieHue npeanocbuloK TEOpeMbl
I"aycca-MapkoBa. Perpeccust 6e3 cBOOOHOTO YiIeHA.

KoHnTtponsHas padota
Konnoxsuym

Tema 4. Mogenb MHOXECTBEHHOM JuHeWHOW perpeccun. MHK.
Teopema I'aycca-MapkoBa. IIpoBepka BBINOJHEHUS CTaHIAPTHBIX
MPEATIONOKEHUH 00 OmMOKax B TUHEHHON MOJIeTTM HAOII0ICHUH.

KonTtponsHas padota
Konnoksuym

Tema 5. IlpoBepka rumore3 u CTATUCTUYECKHE BHIBOJIBI B MOJEIHU
MHO>KE€CTBEHHOU JIMHEHHOUN perpeccut.

Konrtponbhas pabota
Konnoksuym

Tema 6. HenuHeitHble perpeccCuOHHbIE MOJEIH.

Konrtponbhas pabota
Konnoksuym

Tema 7. OueHka wHcclIeqOBaHMI, OCHOBAaHHBIX Ha MHOKECTBEHHOMU
perpeccuu.

KonTtponsHas pabota
Konnoksuym

Tema 8. CrarmonapHbie BpeMeHHbIe psijibl, Monenun ARMA.

KonTponbsnas padora
KonnokxBuym

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

KonTponbnas pabora
Konnoxsuym

Tema 10. PerpeccroHHBIM aHanu3 JUisl CTAMOHAPHBIX BPEMEHHBIX
pAnoB. JluHamMmuyeckue MOJENH.

KonTponbsnas padora
Konnoxsuym

Tema 11. PerpeccuoHHBINi aHaaM3 HECTAIIMOHAPHBIX BPEMEHHBIX
psinoB. KounTerpaius 1 MoeIu KOPPEKIIUU OLTUOKaAMHU.

KonTponbsnas padora
Konnoksuym

Tema 12. Moaenu maHeIbLHBIX JaHHBIX.

Konnoxsuym

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

KonrtponbHas padota
KonnokxBuym

4.2. TunoBbie MaTepUAJIbI TEKYIIETr0 KOHTPOJIS YCIIeBAEMOCTH 00y4AI0 M XCHA

4.2.1. Tunosbie MaTEPHAJIbl TCKYIHICTO0O KOHTPOJIA YVCIIEBAEMOCTH oﬁvqamumxca no teme 1.

«IKOHOMETPHKA M ee CBA3L ¢ DKOHOMHYECKON Teopueil. MeTox010rusi YKOHOMETPHUYECKOIr 0

uccaenoBanys. THIIBI DKOHOMHYECKHX JIAHHBIX).

BOl'[pOCl)I K KOJUIOKBHYMY:

1. DKOHOMETpUKa U €€ CBSI3b C IKOHOMUYECKOM Teopueil.

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

3. Monenu cBsSI3U ¥ MOJIENIH HAOIIOACHUI.
4. DxoHOMETpHUUECKas MOJIeNb, TOA0OPaHHAs MOJIENb.
5. THuIel JaHHBIX U MOJENEH.

5. ICTOYHUKY CTaTUCTHYSCKUX JAHHBIX.

4.2.2. TunoBble MAaTePHAJLI TEKYIIEr0 KOHTPOJIS VCIEBAEMOCTH O0VYAIOIUXCH MO Teme 2.

«MopaeJbp napHo# JuHelHou perpeccu. Metoa HauMeHbIINX KBaaApaToB. Teopema I'aycca-

MapkoBay.
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BapuaHT 3a1aHus1 KOHTPOJLHOH PadOThI:

['om0BBIE TOXOTHOCTH aKIUK KOMIIaHUW A W B, IpuHAUISKANTUX OJTHOW OTpaciid MPUBEJICHBI B

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

[TocTpouTs MOAENb NApHOW JMHEMHOW PErpeccuu, MO3BOJISIOLIYI0 OLEHUTh 3HAYEHHS T'OJIOBBIX
JIOXOJTHOCTEH aKIMi KOMIIAaHUU A 10 3HAYEHHSIM TOJOBBIX JOXOJAHOCTEH aKIMil KOMIaHUU B .
Bonpocsl kK KOJLUIOKBHYMY

1. TeopeTnueckas u BEIOOpOYHAs perpeccusi.

. UaTepnperanus ciy4aiiHOTO 4ieHa.

. JInHENHOCTB perpeccuu no MepEMEHHBIM U IapAMETPaM.

. Meton Haumenbux kBaapatos (MHK).

. Cpoiictea MHK o1nieHok mapameTpoB MOJIEIH.

. 'eometpusst MHK.

. Ilpennonoxenuss MHK u Teopema ["aycca-Mapkosa.

0 N N N B W

. Beibopounoe pacnpenenenne MHK onenku.

4.2.3. TunoBble MaTepHAJbLI TEKYIIEro KOHTPOJIS VCIEeBAEMOCTH 00VYaIOIUXCHd Mo Tteme 3.

«IIpoBepKa runore3 B MOACJN NAPHOH JUHelHOoW perpeccuu. BLioop “Hanayuynieid” moaesau.

Hapviienne npeanocbLIok TeopeMbl I'aycca-MapkoBa. Perpeccusi 6€3 CBOOOJIHOI0 YWIECHAY.

BapuaHT 3a1aHusI KOHTPOJILHOM PadoThI:

W3ydaercs 3aBUCUMOCTb KOJIMYECTBO TOBApOB, IMPOMU3BEACHHBIX C JEPEKTOM Y, OT 0o0bema

CBEPXYpPOUYHBIX YacOB (x) no 10 ogHOpoHBIM 3aBoJaM 3a 201x roa.

x |16 |19 (25 |29 3,2 3,7 3,9 4,1 4.8 4,9

Yy 184 193 199 10,2 |10,7 |[11,2 |11,6 |12,4 |13,6 | 14,6

Heob6xoaumo:
1. Paccunrare napaMeTpsl NapHOM JINHEHHOW PETPECCHH.

2. Onpenenuts KO3PPHUINEHTH KOPPEISLUN U JeTEPMUHALIUH.

3. OueHuTh MOJIENb Yepe3 CPEAHION0 OMNOKY almpOKCUMAIIUU AuF. -kpurepuil Ouiuepa.

4. OnpenenuTh CTaATUCTUYECKYIO 3HAYNMOCTD [TapaMETPOB PErPECCUN U KOPPETSALUN.

Bonpocsl K KOJIOKBHYMY

1. IlpoBepka CTaTUCTUYECKUX TUIIOTE3 O KOAPPHUIIMEHTAX PETrPECCUU U IOBEPUTEIbHBIC HHTEPBAJIbI.
2. JIByCTOpOHHHE 1 OTHOCTOPOHHUE TMIIOTE3BI.

3. Perpeccus c buHapHON 00BICHSIONMEH IEPEMEHHO.
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4. Kpurepuu kauecTBa NpUOIMKEHUS JAHHBIX MOJIEBIO U MX UCIOJIb30BaHUE AJIs BEIOOpA MOJIETH.
5. Hapymenus npeanonoxxeHuii  Teopembl ['aycca-MapkoBa  (Fe€TepOCKEAACTUYHOCTb,
ABTOKOPPEIMPOBAHHOCTD) U UX MOCIIECTBUS.

6. MeTtoapl «00pHOBI» C HAPYIICHUSIMH MIPEANOI0KEHUH Teopembl ['aycca-Mapkoga.

7. Uctionp3oBanue OHeHeHHOfI MOJCIIN JJIA ITPOTHO3UPOBAHUA.

4.2.4. TunoBble MaTepHAJbl TEKYIIEr0o KOHTPOJSI YCIEBAEMOCTH 00VUAIOIINXCH 10 _TeMe 4.

«Mopaeab MHoOKecTBeHHON JauHeiiHo perpeccun. MHK. Teopema I'aycca-Mapkosa.

IIpoBepka BBLINOJHEHHS CTAHIAPTHLIX NPEINOJIOKeHUH 00 OIHOKAX B JHHEHHOM MOJeJIH

HA0JIOACHU .

BapuanTtbl 3a1aHUSA KOHTPOJILHOI padoThI:

Nmerotcs nannbie 1o 20 cenbCKOX035UCTBEHHBIM PailoHaM:

Y — ypokaifHOCTh 3€pPHOBBIX KYNIbTYp (1/T);

X1 — 4Kci0 KOJECHBIX TPAKTOPOB (MpuBeAeHHON MolHocTH) Ha 100 ra;

X2 —yncno 3epHoy0OpouHBIX KoMOaiiHOB Ha 100 ra;

X3 — yncno opyauii MOBEpXHOCTHOM 00paboTku mouBsl Ha 100 ra;

X4 — xonuuecTBO yn0OpeHui, pacXoyeMbIX Ha reKTap;

X5 — KOJMYECTBO XUMUYECKHUX CPEJICTB O3JOPOBIICHUSI PACTEHH, pACXOyEMBIX Ha T'€KTap.
IIpoBecTu nomaroBelii pErpecCHOHHBIN aHAIN3 YPOKAMHOCTH Y

Ha OCHOBE MCXOJHBIX JAHHBIX.

Breruncnuts onpenenurens matpuibl XTX.

Haiitu MHK ouenku ko3¢ uireHToB perpeccu.

HccenenoBars NOMyYEHHYO MOJENb HA MYJIbTUKOJUIMHEAPHOCTb.

[Tpu BeIABIEHUU 3¢ (deKTa MyIbTUKOUIMHEAPHOCTH IOCTPOUTh M OLIEHUTh HOBOE YpaBHEHHE
perpeccun. UHTEpNIpeTUPOBATh OKOHYATEIbHBIE PE3YIbTATHI.

Bonpocsl K KOJIOKBHYMY

1. CmenieHune u3-3a NpomMyIieHHON TePeMEHHOM.

2. Mozienb MHOKECTBEHHOM JINHEHHOW PETPECCHUM.

3. OLieHKa HAaUMEHBIIINX KBAJIPaTOB.

4. TlpenmosioxeHUs: METOJA HAWUMEHBIIUX KBAAPATOB JJII MOJEIM MHOKECTBEHHOW JIMHEUHOM
perpeccuu u Teopema ['aycca-MapkoBa

5. IIpoBepka BemmosiHeHus npeanonoxennii MHK.

6. ['eTepocke1acTUYHOCTbD.

7. MyJIbTUKOJUINHEAPHOCTb.

8. ABTOKOPPETUPOBAHHOCTD.
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9. Kputepuu xauectBa NpuOIMKEHHS TaHHBIX MOJIENIbIO PErPECCHH.

4.2.5. TunoBble MaTepHAJbl TEKYIIEr0o KOHTPOJSI YCIEBAEMOCTH 00VUAIOIIMXCH 10 _TeMe S.

«IIpoBepKa TrHUNOTE3 M CTATHCTHYECKHE BbLIBOJALI B MOJEJM MHOKECTBEHHOH JIMHEHHOU

perpeccum».

BapuaHT 3a1aHusI KOHTPOJILHOM PadoThHI:

1. HccnenoBareny, MpoaHATU3UPOBAB NEATEIBHOCTh 10 (GupM, MONYyYMIN CIEAyIOIIMEe JaHHBIC

3aBUCUMOCTH OO0BEMa BBIMYCKa MPOAYKIHH (V) OT

OCHOBHBIX (DOHIOB(THIC. py0.) (X5).

KOJM4ecTBa paboumx (X;) ¥ CTOUMOCTH

y X1

2 2
X2 Yy X1

X2 VX1

2

VLAY X1X2

CymmMma 74 46,6

158 564 227,18

2638

3573 1182 743,8

Tpebyemcs:

Onpenenuth napueie KodpduuneHTs! Koppesinuu. Crenars BBIBOI.

HOCTpOI/ITB YpaBHCHHC MHOKECTBEHHOM perpeccun B CTAHAAPTHU3UPOBAHHOM Macitabe U B

€CTECTBEHHOM (bopMe. CI[GJ'IaTL SKOHOMUYECKUU BBIBOI,.

Onpenenuth CKOPPEKTHPOBAHHBIA W HECKOPPEKTUPOBAHHON KOA((UIIMEHT MHOXKECTBEHHBIN

Koppemsiiuu. Crenarb BHIBOI.

OHpe,I[eJ'II/ITb CTATUCTUYCCKYIO 3HAYUMOCTDb YPABHCHHS C IOMOLIBIO F-KpI/ITepI/IH. C,I[eJ'IaTL BBIBO.

OHpe,I[eJ'II/ITb I_IeJ'IeCOO6p83HOCTL BKIIFOUCHU A Q)aKTopa X1 IOCIE X5. n CTATUCTUYCCKYIO 3HAYUMOCTD

napameTtpa b, .

Haiitu yacTHbIe KO3 (UIIMEHTHI MACTUYHOCTH NPH X, = 3,6 U x, = 9. CnenaTh BBIBOIL.

Bonpocel K KOJIOKBHYMY:

1. HpOBepKa TUIIOTE3 U JOBCPUTCIIbHBIC HHTCPBAJILI JAJIsI OAHOTO KO3(1)(I)I/II_II/IGHT3.

2. IIpoBepka COBMECTHBIX TUIIOTES.

3. TectpoBaHue OrpaHNYEHUS, BKIIIOYAIOIIET0 HECKOJIBKO KO3()(PUIIMEHTOB MOETH.

4. TectupoBaHue cnenu(UKanuy MOAEIN MHOKECTBEHHOM JTMHEHHON perpeccuu.

4.2.6. TunoBble MAaTePHAJBLI TEKYIIEr0 KOHTPOJH VCIEBAEMOCTH O0VYAIOIIUXCH MO TeMme 6.

«HennHeliHbIE perPecCMOHHbIE MOJIETIH.

BapuaHT 3a1aHusI KOHTPOJILHOM PadoThI:

ITo cemu TCPPUTOPUAM HCHTpaJ'IBHOFO paﬁOHa 3a 200X r. H3BECTHBI 3HAYCHUS ABYX IIPU3HAKOB.

Pation

Pacxons! Ha mOKynKy
IIPOJIOBOJILCTBEHHBIX TOBAPOB

CpennenneBHas 3apaboTHas
J1aTa OJIHOTO pabOTHHUKA,

B 00mMX pacxopgax, %, y pyo., x
Bragumupckast 0011 68,8 45,1
KocTtpomckas 0011. 61,2 59,0
OprnoBckas 001. 59,9 57,2
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Psasanckast o01. 56,7 61,8
CMoJjieHcKas 00J1. 55,0 58,8
TBepckast 001. 54,3 47,2
SpocnaBckas 001 493 55,2

Tpebyercss Ui XapaKTEPUCTUKUA 3aBHCHMOCTH ) OT X PAacCUMTATh MapaMeTpbl CTENEHHOW u
IIOKAa3aTeJILHOU MOJIEIIEH.

Bonpochl K KOJJIOKBUYMY:

1. OOu1as cTpaTerust MOACTUPOBaHUS (DYHKIIMH HETMHEHHOM perpeccum.

2. Buabl HETUHEHHOCTH.

3. IlapHast HeNMHEHAS perpeccus.

4. B3auMoJIeiCTBME MEXK 1Y HE3aBUCUMbBIMU ITEPEMEHHBIMU.

4.2.7. TUnoBbIe MATEPHAJBLI TEKYIIEr0 KOHTPOJHA VCIEBAEMOCTH O0VYAIOIHUXCH MO TeMme 7.

«O1eHka uccJieI0BaAaHNii, OCHOBAHHBIX HA MHOKECTBEHHOM perpeccun.

BapuaHT 3a1aHus1 KOHTPOJBLHOH PadOTHI:
[To umeronumcst ucxoaubM MaHHbM X, Y, P 1 Q ¢ exekBapTaJIbHBIMH 3HAYCHUSIMU COCTOSIHHS
pbiaka 3a nepuoy 25 net (1 — 1-it kBaptan 1975 roga, 100 — 4-it kBaptan 2000 roxa):
[TpoBepbTe HAa NAESHTUPHULIHUPYEMOCTb KaXKI0€ YPABHEHUE CUCTEMbI U MOJIEININ B IIEJIOM.
Onpenenure, Kakue NepeMEeHHbIE Mbl Oy/1eM HCII0JIb30BaTh B KAUECTBE HHCTPYMEHTAJIbHBIX.
Ouenurte MoAEIb cripoca U npesjioxkenus ¢ nomoinbo JIMHK.
CnhenaiiTe BBIBOIBI O BIHMSHUM HELUEHOBBIX (PAKTOPOB MPEIOKEHHSI W IICHBI XOJOIMIBHUKOB Ha
IIPEUIOKEHUE UX Ha PBIHKE, a TAKXKE O BIMSHUM LIEHBI U JOX0/1a Ha CIIPOC HA TOBAPHI.
Bomnpocel K KOJIOKBHYMY:
1. BHyTpeHHs 1 BHEIIHSISI 000CHOBAaHHOCTb MCCIJICIOBAHMUS.
2. CmMeleHue u3-3a NPOMyIICHHbIX IEPEMEHHBIX.
3. CmMenieHue n3-3a OMIMOOK U3MEPEHHS OOBSICHSIOIINX IEPEMEHHBIX, OTCYTCTBYIOIINE JaHHbIE.
4. Cmemenue n3-3a oT0opa HaOIIOIeHHH, HeNpaBuiIbHAs crenrudukanus GyHKIHOHAIBLHON (HOPMBI
perpeccum.

. B3aumHoe BiMsIHUE TIEPEMEHHBIX.

. CucteMbl OTHOBPEMEHHBIX YPABHEHUM.

. CtpykTypHas ¥ npuBeZieHHas! (OPMBI.

. UneHTuguuupyeMocTh OTAENbHBIX YPaBHEHUIN CTPYKTYPHOU (HhOPMBI.

5
4
5
6. DK30reHHbIe, PHIOT€HHBIE, IPEIONPECIICHHbIE IEPEMEHHBIE.
7
8. OueHrnBaHUE CUCTEMBI OJHOBPEMEHHBIX YPABHEHMIA.

9

. BHYTpeHHﬂﬂ Y BHEIIHSAS 000OCHOBAHHOCTh IIpU IMPOTrHO3UPOBAHUUN 11O MOACIIN PETPCCCHUU.

10. ITonsTue o METOAC HHCTPYMCHTAJIbHBIX ICPCMCHHBIX.
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4.2.8. TunoBble MAaTEPHAJBLI TEKYIIEr0 KOHTPOJA VCIEBAEMOCTH O0VYAIOIUXCH MO Teme 8.

«CTanmoHapHublie BpeMeHHbIe paabl, Mogeau ARMA.

BapuaHT 3a1aHus1 KOHTPOJBLHOMH PadOThI:

[Io WCXONHBIM [aHHBIM TMOCTPOMTE HECKOJIBKO MOJENEH € pas3IMYHbIM KOJUYECTBOM JIAroB.
WccnenoBath psifi MCXOAHBIX JAaHHBIX HAa CTAIMOHAPHOCTH C MOMOIIBI0 BU3YaJIbHOTO TECTUPOBAHUS
psnoB, ACF, PACF-tectoB. Ouenure napamerpbl MOCTPOEHHBIX Mojeneid ¢ nomoribio MHK u
BbIOpaTh M3 BCEX MoOJeNed Ty, KOTopas Hauboliee aJeKkBaTHa MJaHHBIM. VHTepmpeTrupoBathb
MOJIy4YEHHBIE PEe3yJIbTaThl BHIOPAHHOM MOJIEIH.

Bonpocsl kK KOJLUIOKBHYMY

1. BpemenHotii psiz.

. CToxXacTuyeckuil cirydaHbli MpoLecc.

. CTanuoHapHbl€ BPEMEHHBIE PSJIbIL.

. ABTOKOppEISAIIHOHHAS (PYHKIIHSL.

. besbiit nrym.

. [IpoBepka Ha rayccoBCKuUil OembIi IIyM.

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

. UnenTudunupyeMocTs, yCIIoBUE 0OpaTUMOCTH.

O 00 3 N »n b~ W DN

. JInuneliHbIe IPOLIECCHI.

10. Pa3znoxenue Bonpna.

11. IIpumepsl cTalMOHAPHBIX BPEMEHHBIX PSJIOB B DKOHOMHUKE.

12. TIponiecc AR(p), yciioBue CTalliOHaApHOCTH.

13. IlpeacraBienue B BUAE CKOIB3AIIETO CPEAHETO OECKOHEUHOTO MOPSAKA.

14. MA(q) — ycnoBue 0OpaTUMOCTH — TMIpEJCTaBIIEHME B BHJE IHpollecca aBTOPErPecCUU
0ECKOHEUHOT0 MOopsAKa.

15. Heobpatumerit mporiecc MA(1).

16. Ilpouecc aBTOperpeccuy, HauMHAIOUIUIICS B OINpEAEICHHBI MOMEHT BpPEMEHH, BBIXOJ Ha
CTaOMIIBHBIA PEKUM.

17. Koppenorpamma npouecca AR(p).

18. Ypauenus Ona-Yokepa.

19. Monenu ARMA, ycioBue CTalfmoOHaApHOCTH, TIPOoOIeMa OOIIMX MHOKHUTEIICH.

20. Mogenn ARMA, yunThIBaroImue c€30HHOCTb.

21. Wnentuduxanus cranuoHapHod Mojenun ARMA 1o aBTOKOPpPEISIMOHOM U 4YacTHOM
ABTOKOPPENALNOHHON (QYHKIUSAM.

22. Tabnuiipl TOBEACHUS KOPPEIOTPaAMM.
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23. Beibopounast koppenorpamma.

24. OproauyHoOCTb.

25. Kputepuu 115 IpOBEPKU paBEHCTBA HYJII0 aBTOKOPPEIISALIUN U YaCTHBIX aBTOKOPPEISALHUIL.
26. llpeacraBnenne u npumeHenue Q-tectoB bokca-Ilupca u Jlstonra-bokca mist rpynmsl
BBIOOPOYHBIX aBTOKOPPEIISIIIHIA.

27. Merononorus bokca-/[>xeHkuHca.

28. OuenuBanue cranmonapHuoi moaenu AR(p).

29. OuenuBaHue cranmoHapHoi moaenu MA(Q).

30. OnenuBanue crarmonapuoit ARMA(p,q).

31. lnarHocTrka OIleHEHHOM MOJICIIH.

32. Beibop Mozenu, OCHOBaHHBIN Ha HH(POPMALMOHHBIX KPUTEPHUSX.

33. IIporuo3upoBaHre Ha OCHOBE MOJA00PaHHON MOETH.

4.2.9. TunoBble MATEPHAJBLI TEKYIIEr0 KOHTPOJHA VCIEBAEMOCTH O0VYAIOIUXCH MO TeMme 9.

«HecTanmmoHApHbIE BPEMEHHbIE PSAIbI. I/I)]eHTI/I(l)I/IKallHﬂ CTANMOHAPHBIX U HECTANMOHAPHBIX

psiioB B pamkax Moaeaeii ARIMA.

BapuaHT 3a1aHus1 KOHTPOJBLHOH PadoOThI:

[Tposectn nondop ARIMA-Moznenu no AaHHBIM 30JI0TOBANIIOTHBIX pe3epBoB Poccuu ¢ 31.12.15
no 12.10.17 u cnenatb mporHo3 Ha § HeJEb BIEPEI.

Bomnpochl K KOJLIOKBUYMY

1. HecTrauroHapHbIE psbI.

2. Ilpouecc, cralnoHapHBIM OTHOCUTENBHO I€TEPMUHUPOBAHHOIO TPEHA.

3. CTOoXacTUYECKUM TPEH .

4. TS u DS pansr.

5. Monenu ARIMA.

6. Kputepun {uxku-®ymniepa.

7. Pazeutne m wumnoctpauua tecra [uku-Dymiepa m pacmmpeHHoro tecra uku-Pyiepa Ha
HaJINYUE €IUHUYHOTIO KOPHS.

8. HyBCTBUTENBHOCTD K HAJIMUUIO JE€TEPMUHUPOBAHHBIX PETPECCOPOB.

9. F-craTtuctukmu.

10. KBanpaTuuHblii TPEHS.

11. KpatHbie kopHHU.

12. MHorosapuaHTHasl Ipoueaypa.

13. lpyrue kputepuu.

14. TTonstue o Tecte @unnunca-Ileppona.
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15. TTonsitue o Tecre Kwiatkowski, Phillips, SchmidtandShin (KPSS, 1992) Ha cranmoHapHOCTb.
16. [lonstue o Tecre DF-GLS, paspaborannoro B Elliott, Rothenberg, andStock (1996).

17. UccnenoBanue npoOiaeM, BO3HUKAIOMINX MPH TECTHPOBAHUN HA €IUHUYHBIA KOpEHb (KpUTHKA
Henwcona u [Tnoccepa (NelsonandPlosser (1982)) TecToB Ha e IMHUYHBIA KOPEHB ).

18. UccrnenoBanue HEKOTOPHIX TECTOB HA €IMHUYHBIA KOPEHb IIPH HATUYUH CTPYKTYPHOT'O CIBUTA.
19. Ilonarue o Ttecrax Ileppona um 3uBoTa-DHjaprOca HAa €AMHUYHBIM KOpPEHb IPHU HAIUYUU
CTPYKTYPHBIX CIIBUTOB B JIaHHBIX.

20. IToHsiTHE O CE30HHBIX EAMHUYHBIX KOPHSIX.

4.2.10. TunnoBble MATEPHAJIbI TEKYHIETr0 KOHTPOJIA YCIEBAEMOCTH 00yUaommuxcs mo reme 10.

«PerpecCHOHHBIH aAHAJIN3 ISl CTAIIMOHAPHLIX BPEMEHHBLIX PSIOB. /IuHAMIYEeCKHE MOIEIN).

BapuaHT 3a1aHus1 KOHTPOJBLHOH PadoOThI:

NmeroTcs ganHbie 00 M3MEHEHUH AcHEXHOUW Macchl (M) u m3menennu 1ieH (P) 3a mepuoa 1980 —
2004 rr. U3yunTs rpaduk M3MEHEHHUS NEHEKHOW MAacChl M IIEH 32 PacCMaTPUBACMBIH IMEPHOI.
BEIsIBUTH BU3YalIbHBINA XapakTep B3aUMOCBSI3H JAHHBIX ITOKa3aTEICH.

OneHuTe MPHUBEACHHYIO CHCTEMY JUISI M3MEHEHHUs JCHEKHOM Macchl M W3MeHeHus IieH. Haiitu

CTPYKTYPHBIC KOB(I)(i)I/IL[I/IeHTBI, HCIIOJIB3YA  OOIMOJIHUTCIIBHOC I/I,Z[GHTI/I(bI/II_II/Ipy}OH_[ee YCJI0OBUEC

Bmp = 0. IIpoBeputh, 00YCIOBIMBAET 1 N3MEHEHNUE [IEHEKHON MacChl Ap, .

Bomnpocsl kK KOJJIOKBUYMY:

1. luHaMHUYECKNE MOJIENH.

2. Mogenb BeKTOpHOI aBTOperpeccuu (vectorautoregressivemodel, VAR).

3. Ycnosue crabmibHocTi VAR, HaxokaeHne cTaOMILHOTO COCTOSIHUS.

4. Otkpseitast VAR.

5. HaxoxaeHue cTaOUIbHOM CBSI3U MEXAY psijlaMu, cocTaBistomuMu VAR.

6. ITonOop u oniennBanue VAR, nuarHocTuyeckue mporenypsl.

7. Vlcionb3oBaHNE€ MHOTOMEPHBIX HMH(OpPMalMOHHBIX KpuTepueB: Akanke, XeHHaHa-KyunHHa) u
[IBapua-baieca.

8. Boibop crneuudukanuym MojaenaH, ONTHUMAIbHOM TIIIyOWMHBI 3ama3blBaHUM, OCHOBAHHOW Ha

UH(POPMALIMOHHBIX KPUTEPHUSX.

4.2.11. TunoBble MaTepuaJbl TEKYHIEI0 KOHTPOJISA VCIIEeBAeMOCTH o0yyawmmxced no teme 11.

«PerpeccHOHHBII _aHAJIM3 HECTAIIMOHAPHLIX BpeMEHHLIX psiaoB. KouHTerpamuss m_mMojaean

KOPPEKINH OIIAOKAMI.

BapuanT 3aaHus KOHTPOJIbLHOM PadoThI:
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YCTaHOBUTH BO3MOXKHOCTH HAJU4MsS MPUUYMHHO-CIEACTBEHHON CBSI3U MEXIy HIPUOBLIBIO
npeanpustus (F) u unBectunusmu B ocHoBHOM kanutan (G) ¢ momombio Tecta ['pamxkepa.
[IpoBepUTh TUMOTE3BI C PA3NTUYHBIM KOJIUYECTBOM JIaroB. CesiaTb BHIBOIBI.

Bonpochl K KOJUVIOKBHYMY:

1. JloxkHas (Kaxyuiasicsi, MHUMas) perpecCMOHHAs CBSI3b MEX1Yy HECTallMOHAPHBIMU BPEMEHHBIMU
psaamu.

2. KounrerpupoBaHHbI€ BpEMEHHBIE PSbl, PAHT KOMHTETPAIUU.

3. Bo3MoxHbBIE TPUMEHEHUS K 5GKOHOMUYECKUM MOJIETISIM.

4. TectupoBaHu€ HAa HaJTMYNE KOMHTEIPALIUH.

5. Teopema npencrasnenus I perinkepa.

6. Mogens xoppekuun omubOkamu  (ErrorCorrectionModel — ECM), wunHTepnperauus
koaurmentoB ECM.

7. JByxcrtyneHuaras mnpoueaypa OHria-I'peiinmxepa mnoctpoenuss ECM mno wumerommMmces
CTATUCTUYCCKUM JTAHHBIM.

8. TectupoBaHME Ha HAIMYME KOMHTETPALlUA MEXKIY HECKOJbKUMHU BPEMEHHBIMU pSAlaMU U
OIpe/ieNIeHHe PAaHTa KOMHTEPALMH C HCIOJIb30BAaHMEM MpOLieayphl MoxaHceHa.

9. Beibop Mozienu ¢ UCIONIb30BaHHEM HH(DOPMALIMOHHBIX KPUTEPHEB.

4.2.12. TunnoBble MATEPHAJIbI TEKYHIETr0 KOHTPOJA VCIEBAEMOCTH 00VYAIOIIUXCH 0 Teme 12.

«Mojaean naHeJbHbIX JAHHbBIX).

Bonpochl K KOJIOKBHYMY:

1. PerpeccnoHHBIE MOJIENH /IS TIAHENTBHBIX TaHHBIX, COAJTAaHCHPOBAHHBIE TTAHEIH.

2. Monenb ¢ puxcupoBaHHBIMU P (HEKTaMu.

3. Mozensb co ciay4aiHbIMU YPPEeKTaMH.

4. BpiOop MexIy MOJENbl0 C (UKCUPOBAHHBIMH A(PPEKTaMH M MOJEIBI0 CO CIy4alHBIMU

s dexramu.

4.2.13. TunoBble MaTepuaJbl TEKYIIEro KOHTPOJS YCIEBAEeMOCTH 00yYalomuxcs mo reme 13.

«Moaesy ¢ OrpaHHYEHHOM 3aBMCHMOM 1epeMeHHO.

BapuanT 3ajaHus KOHTPOJILHOMH PadoThI:

Tpebyercss uccnenoBaTh 3aBUCUMOCTb pELIEHHs] O BbIOOpE MpEeANnpusATHs OT IMOoKa3aTelleld ero
Ha/iexkHOCTH. HpOopMalus o NpeAnpusITUsIX, yYaCTBOBABUIMX B TEHJIEPAX 3a MPEAbLAYILUN epUOT
BpPEMEHHU, MPEJICTaBlIeHa B TAOIHMIIE UCXOIHBIX TaHHBIX:

y — pelieHue o BblieaeHuu cpeacTs (1 — npuHATh, 0 — OTKIOHUTB);

xI —niena crutasa (teic. $ 3a 1 T);
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X2 — Ka4ecTBO crutaBa (0amioB);

x3 — BpeMsi GQYHKITMOHUPOBAHMSI IOCTABIIHKA (JIET);

X4 — yIaneHHOCTh MOCTaBIIUKA (THIC. KM);

X5 — IpeACTaBUTEILCKUE pacxo bl (ThIC. $).

[Toctpouts logit- u probit-MoAenu 3aBUCHMOCTH PEIICHUS O BBIICICHUU CPEJICTB Ha 3aKYIKY
CIEICIUIABOB OT TIOKa3aTeliell HaJeKHOCTU IMOCTABIIMKA M OLEHUTh KOI(PPHUIIUEHTH TaHHBIX
Mozeiel. MHTepnpeTupoBaTh MOIYyYEHHbIE MOJEIH.

Bonpochl K KOJUVIOKBHYMY:

1. Mogenu GuHapHOTro BhIOODA.

2. HenocraTku nuHeHHON BEPOITHOCTHON MOJIEIH.

3. [Ipobut-mozensb.

4. JIoruT-MOIEND.

5. Mopenu MHOXECTBEHHOT'O BBIOOpA.

6. Mojenb ynopsii04eHHOI0 MHOKECTBEHHOT'O BbIOOpA.

7. Mozienu ¢ ueH3ypupOBaHHOK 3aBUCUMOM NTEPEMEHHOI.

5. OueHo4YHbIe MaTepPHAIbI HPOMEKYTOYHON ATTECTALMH MO JUCHHUIINHE
5.1 DKx3amMeH MPOBOAUTCS C IPUMEHEHHEM CJIeYIOIIUX MeTO10B (CPeACTB):

®opMoil MPOMEXYTOUHOTO KOHTPOJI HOCJIE M3YyYeHHs] TUCHMIUIMHBI B KaKIOM CEMEeCTpe
ABJISIETCA DK3aMEH B MMCbMEHHOM hopMme.

OTBETCTBEHHBIM 3TANlOM y4eOHOTO Ipolecca sIBISETCs cAaya MPOMEKYTOUHas aTTeCTalusl.
beccriopubiM (hakTOpOM YCHENIHOTO 3aBEPIICHUS OYEPETHOTO CEMEeCTpa SIBJISIETCS KPOMOTIUBAs,
cucreMaTuueckas paboTa CTyleHTa B TE€YEHHE BCEro ceMecTpa. B 3ToM ciydae moAroroBka k
IPOMEXYTOUHOW aTTecTalu OyJaeT sBIATHCS KOHLIEHTPUPOBAHHOM cHcTeMaTHh3alued Bcex
MIOJIyYEHHBIX 3HAaHUH 10 JAHHOHN JIHCLUIUIMHE.

B Hauane cemecTpa peKOMEHIyeTcsl 0 BCEM M3Yy4aeMbIM NPEIMETaM MOJYyYUTh BOIPOCHI K
IIPOMEXKYTOUHOM aTTecTalluM, a TaKKe HMCIOIb30BaTh B Ipoliecce 00yd4eHHs MporpaMMy, Apyrue
METOAMYECKHe MaTepHralibl, pa3paboTaHHbIe O JAHHOM JUCHUIUINHE.

IIpy moAroTOBKE K  IPOMEXYTOUYHOM  arTecTallud  KOHCTPYKTUBHBIM  SIBIISIETCA
KOJIJIECKTUBHOC 06Cy>K)1€HI/Ie BBIHOCUMBIX Ha 3K3aMCH BOIIPOCOB C COKYPCHHUKaMH, YTO ITO3BOJIACT

IIOBBICUTH CTCIIEHb CUCTEMATU3allUN 1 erIY6J'IeHI/I$[ 3HAHUIA.
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[lepen mnocneaHMM CEMHUHApOM IO TPEAMETY CIEAYEeT COCTaBUTh CIHCOK BOIPOCOB,

Tpe6YIOH_[I/IX AOMNOJHHUTCIBHOIO0  pasdbACHCHUA TPCIOAABATCIICM HAa KOHCYJIbTAllUW  MEPCH

IIPOMEKYTOUHOM aTTECTalUeH.

ITpu peanmzaruu npomexxyrounoit arrectaiiud B 90/JJOT mMoryT ObITh MCIIOIB30BaHbI CIICAYIONINE
bopmsI:

1.Ycrao B 1OT - B popMe yCTHOTO OTBETA HA TEOPETHYECKUE BOIIPOCHI M pELICHUs 3a/1auu (Ketica).
2. IMucemenno B CHO ¢ mpoKTOpUHTOM - B (popMe MUCHMEHHOTO OTBETa Ha TEOPETUYECKHE
BOITPOCHI U PeIIeHUs 3a7auu (Keiica).

3. TectupoBanue B C/1O ¢ NpOKTOPUHIOM.

5.2. OneHo4yHbIe MAaTEPHAJIbI IPOMEKYTOYHOM aTTeCTAllUH

KoMmnoHeHT [TpomexyTOUHBIH/KITF0OYeBON .
Kpurepnii onieHuBanus
KOMITCTCHITHH WHINKATOP OLICHUBAHUS
OIIK OC-4.1 Crniocoben NPUMEHSTH | BeisiBasier mpo0ieMbl  AKOHOMHYECKOTO
IIprmMeHsIeT 3HaHWS | COBPEMEHHYIO METOJIMKY | XapaKTepa MpU aHAIN3e KOHKPETHBIX
CUCTEMHOTO MOCTPOCHUS CUTyalluii M TpeiaraeT CHoocoObl HX
aHalin3a Ha YPOBHC | 5xoHoMeTpHYECKHX MOJENIEH; | peIIeHHS, OLICHUBAET 0XKHUIAEMBIE
Xoé’MCTBy}OmHX METOZIbl M IPUEMbl AHAJIU3a | PE3YIbTAThL.
CyOBEKTOB .,
OyHK 0C-42 SKOHOMHMYECKUX SIBJICHUN U | Brameer COBpeMEHHBIMH  METOAMKAMU
" | mpolieccoB ¢ MOMOIIBIO | pacyera u aHaM3a COLIMATIBHO-
[TpumeHsieT MeToblI .
CTaH/JAPTHBIX TEOPETUYECKUX | IKOHOMUUECKHX MOKa3aTene,
CUCTEMHOI'0
R s | B ) HKOHOMETPHYECKHX | XapaKTePU3YIOIINX SKOHOMUYECKUE
peleHHs Mojieseit MPOLIECCHI U SIBJICHHSI HA MUKPOYPOBHE
MPUKJIAIHBIX 3a7a4

TunoBbie OLEHOYHBIE MATEPHAJIBI IPOMEKYTOYHOM aTTeCTALIUH

Cnmcok BONPOCOB /151 MOATOTOBKH K 3k3aMeny (Tembr 1-8)
1. DxoHOMETpHUKA U €€ CBA3b C IKOHOMHUUYECKOMN TEOpUEN.
2. Mopnenu cBsi3u U MOJENH HAOJIOJACHHM; IKOHOMETpUYECKas MOJEeNb, IMOoo0paHHas
MOJ1eNb.
. Tunel JaHHBIX U MOJCIICH.
. ICTOUHMKHY CTaTUCTUYECKUX JaHHBIX.

. Teopetnueckas u BEIOOpOYHAs perpeccusl.

3

4

5

6. MnTepnperanus ciiydyailHOro 4ieHa.

7. JINHEWHOCTH PErpeccuu 1o NEPEMEHHBIM U ITapaMeTpaM.

8. Meroxa Hanmenbiux kBajaparoB (MHK).

9. Croiictea MHK onenok nmapamerpos monenu. I'eomerpus MHK.

10. IIpennonoxeHust METOIa HAMMEHBIITUX KBaAPaTOB U Teopema ['aycca-Mapkosa.

11. Beibopounoe pacrpenenenue MHK onenku.
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12.

[IpoBepka cTaTUCTHUECKUX THUIOTE3 O KO3(UIMEHTaX perpeccuu M JOBEPHUTEIbHBIC

UHTEPBAJIbL.

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

JIByCTOpOHHUE U OJTHOCTOPOHHHUE THIOTE3BI.
Perpeccust c OuHapHO# 00BACHSIONIEH IEPEMEHHOM.

KpI/ITepI/II/I KadecTBa HpI/I6J'II/I)KeHI/ISI JaHHBIX MOJCIIBIO U UX HCIIOJIB30BAHUC OJIA BI)I60pa

I'eTepocke1acTUYHOCTD.

MyIbTUKOJUIMHEAPHOCTD.

ABTOKOpPEINPOBAHHOCTD.

Metoabl «00pb0BI» ¢ HAPYIICHUSAMH TPEATION0KEHUI TeopeMbl ['aycca-Mapkosa.
Hcnonbs30BaHne OLEHEHHON MOJEIN JJIs IPOTHO3UPOBAHUS.

CwMmelleHue u3-3a MpoIyIeHHOW TepEMEHHOM.

Mojens MHOKECTBEHHOUN JIMHEWMHON PErPECCHH.

OneHka HauMEHbIIUX KBAJpPaTOB.

HpeIlHOJIO)KeHI/ISI MCTOJla HAWMMCHBIIMX KBaApaTOB IJII MOACIU MHOKCCTBCHHOM

JUMHENHOM perpeccuu U teopema I'aycca-Mapkosa.

23.
24.

[IpoBepka BoinoHEeHUs peanonoxenniit MHK.

Hapymenus npeanonoxenuit Teopemsl ['aycca-MapkoBa, UX MOCIEICTBUS U METOJIbI

«OOpBHOBI»Y C HUMH.

25.

KpI/ITepI/II/I Ka4dyeCTBa HpI/I6J'II/I)KeHI/I$I JAHHBIX MOJIEIbI0 MHOKECTBEHHOM JIMHEHHOM

perpecCun U Ux UCIOJIb30BaHUC IJIS BBI60pa MOACIIN.

26.
27.
28.
29.
30.
31.
32.
33
34.
35.
36.
37.
38.
39.

[IpoBepka rumnoTe3 u JOBEPUTENbHbBIE HHTEPBAJIBI ISl OAHOTO KOA(pdUIIMEHTa.
[IpoBepka COBMECTHBIX TUIIOTES.

TectupoBaHue OrpaHUYEHUS, BKJIIOYAIOIIEr0 HECKOJIBKO KO3()(PUIIMEHTOB MOAETIH.
TectupoBanue cennpuKauy MOI€IM MHOKECTBEHHOW JIMHEIHOM perpeccuu.
OO6mas cTpaTerust MOAEIMpPOBaHNs (PYHKIMN HEIMHEHHOW perpeccuu.

Bunnl HemMHEHHOCTH.

[TapHas HenuHENHasA perpeccus.

. Bzaumonericteue MCKAY HE3aBUCUMBIMH IICPEMCHHBIMHU.

BHyTpeHHsIs 1 BHENTHSS 000CHOBAHHOCTD UCCIICIOBAHMSL.
CwMenieHue W3-3a MPOITYIIICHHBIX TEPEMEHHBIX.

CwMmernieHne u3-3a OMMOOK U3MEPEHHS OOBSICHSIOIINX IEPEMEHHBIX.
OTcyTcTBYIOIIME JaHHBIE, CMEIIIEHUE H3-3a 0TOOpa HAOIIOCHHIA.
HenpasunbHas cnenudukanus GyHKINOHATLHOU (HOPMBI perpeccuu.

BzanmHOe BusHNIE NEPEMCHHBIX.
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40
41
42
43
43
44

. CucreMbl OTHOBPEMEHHBIX YPaBHEHUH.

. CtpykTypHas u npuBeaeHHast GOpMBI.

. 3K3OI‘CHHLIG, SHAOI'CHHBIC, IPCAOIIPCACIICHHBIC ICPCMCHHBIC.

. UnenTuuumpyeMocTh OTAENbHBIX YPaBHEHUIN CTPYKTYPHOU (HOPMBI.
. OuleHuBaHuE CUCTEMbI OJHOBPEMEHHBIX YPaBHEHHIA.

. BHyTpeHHSS W BHemHss OOOCHOBAaHHOCTh TPH MPOTHO3ZHUPOBAHUU IIO

perpeccum.

45.
46.
47.
48.
49.
50.
51.
52.
53.
54.
55.
56.
57.

58
59

[loHsiTHE O METOJIE€ MHCTPYMEHTAJIbHBIX IEPEMEHHBIX.
BpemenHoii psn.

CroxacTuueckuil ciry4aiiHbIi mporiecc.
CranuoHapHble BpEMEHHBIC PS/IbI.
ABTOKOppenIIrOHHas (HyHKITHS.

benbii mym.

[IpoBepka Ha TayCCOBCKHIT OEIBI IIyM.

MA(q). Onepatop 3anazasiBanus. MA(1).
WNnentuduinmpyemMocTs, ycioBue o0paTUMOCTH.
JInHelHbIe TPOIECCHI.

Paznoxenue Bosbaa.

[IpuMeps! cTalinOHAPHBIX BPEMEHHBIX PAJIOB B SKOHOMUKE.
[Ipouiecc AR(p), yciaoBHe CTallMOHAPHOCTH.

. Hpe,Z[CTaBJ'IeHI/Ie B BUJI€ CKOJIB3AICTO CPECAHETO OCCKOHEUYHOTO MopsaKa.

MOACIN

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

OECKOHEYHOT0 MOopsI/IKa.

60

. HeoGpatumerit mporiecc MA(1).

61. Hpouecc aBTOpPCIrpeCcCuu, HAYHMHAIOIIHUICS B OHpGI[CJ'ICHHHfI MOMCHT BPEMCHH, BBIXO/ Ha

CTaOUIIbHBINA PEKUM.

62
63
64
65

. Koppenorpamma nporecca AR(p).
. YpaBuenus lOuna-VYoxkepa.
. Mogenn ARMA, ycioBue cTaliliOHapHOCTH, ITpodIeMa 00X MHOXKUTEIEH.

. Monenmu ARMA, yuuThIBaoImue Ce30HHOCTb.

Crnmcok BONpoCoB /sl MOAT0OTOBKH K 3a4eTy ¢ oueHkol (Temsbr 8-13)

1. Unentuduxanms craunoHapHoi moaenn ARMA 1o aBTOKOppENnsIHMOHOW M YacTHOM

ABTOKOPPENALNOHHON (QYHKIUSAM.

2. TaGmu1rel MOBEIEHUSI KOPPETOTPAMM.
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3. Beibopounas koppenorpamma.

4. Oproau4HoOCTb.

5. Kpurepuu [uist npoBEpKH paBEHCTBA HYJII0 aBTOKOPPEIIALMM U YaCTHBIX aBTOKOPPEIIALIUHM.

6. IlpeacraBnenne u npumeHenue Q-tectoB bokca-Ilupca u JIptonra-bokca misi rpyniibl
BBIOOPOYHBIX aBTOKOPPEIISIIIHIA.

7. Metrononorus bokca-J>keHKHHCA.

8. OuenuBanue crarmonapHoi moaenu AR(p).

9. OuennBanue crarmoHapHoi moaenu MA(Q).

10. OuenuBanue crarmonapuoii ARMA(p,q).

11. lnarnocTrka OLIEHEHHOW MOJIEIIH.

12. Bo16op Mojienn, OCHOBaHHBINA Ha WH(OPMAIIMOHHBIX KPUTEPHSIX.

13. TIporno3upoBaHre Ha OCHOBE MOAOOPAHHOI MOJIEIH.

14. HecrarmonapHsle psijbl.

15. [potecc, cTaiiOHAPHBIM OTHOCUTENIBHO JETEPMUHUPOBAHHOTO TPEH/IA.

16. Croxactuueckuii Tpena. TS u DS psinbl.

17. Monenu ARIMA.

18. Kputepun uxu-Dyinepa.

19. PazButue u wimoctpanus tecta uku-Oymiepa u paciuperHoro tecta Juku-Oymiepa
Ha HAJIMYKUE €TMHUYHOTO KOPHS.

20. YyBCTBUTENBHOCTh K HATMYUIO IETEPMUHHUPOBAHHBIX PETPECCOPOB.

21. F-cratuctuku.

22. KBagpaTuyHbli TPEH.

23. KpaTHble KOpHHU.

24. MHoroBapuaHTHas poLeaypa.

25. UccnenoBanue mpobOiieM, BO3HHKAIOIIUX MPH TECTUPOBAHUU HA EAMHUYHBIM KOPEHb
(xputuka Henscona u [1noccepa (NelsonandPlosser (1982)) TecToB Ha e ITMHUYHBINA KOPEHB ).

26. HccnenoBanne HEKOTOPBIX TECTOB Ha €IUHUYHBIN KOPEHb NPU HAIUYUU CTPYKTYPHOIO
CIBUrA.

27. llonarue o tecrax Ileppona u 3uBoTa-OHApIOCa HA €AUHUYHBIN KOPEHb MPHU HAIUYUU
CTPYKTYPHBIX CIBUTOB B JJAHHBIX.

28. [loHsATHE O CE30HHBIX EAMHUYHBIX KOPHSX.

29. JuHamuueckue MOJIETIN. Monens BEKTOPHOM aBTOpPErpeccuu
(vectorautoregressivemodel, VAR).

30. YcaoBue cradbminsHOCTH VAR, HaxoxIeHHEe CTaOMILHOTO COCTOSHUS.

31. Otkpeitast VAR.

24



32. HaxoxaeHnue cTaOMIbHON CBSI3U MEXKIY psaaamu, coctaBisonmu VAR.
33. [lon6op u ouennBanue VAR, TuarHocTH4ecKue mpoueayphbl.

34. Hcnonb30BaHWE MHOTOMEpPHBIX HH(POPMALMOHHBIX KpUTEpUEB: AKaumke, XeHHaHa-

Kyunna) u llIBapua-baiieca.

35. Be1bop crienudukamuy MoJIeId, ONTUMAIBHON TUTYOMHBI 3a1a3IbIBaHU, OCHOBAaHHOM Ha

UH(POPMALIMOHHBIX KPUTEPHUSX.

36. JloxkHas (kaxymiascsi, MHHUMas) PErpECCUOHHAsl CBSI3b MEXIy HECTallMOHAPHBIMU

BPEMCHHBIMU PAdaMU.

37. KouHTerpupOoBaHHbIE BPEMEHHBIE PsAJIbl, PAHT KOUHTETPALIVH.
38. Bo3MOKHbIE MPUMEHEHUS! K SKOHOMUYECKUM MOJIEIISIM.

39. TectupoBaHue Ha HATMYUE KOUHTETPALUH.

40. Teopema npencrasieHus [ 'pelinmxepa.

41. Mogenpy koppekuun omubdkamu (ErrorCorrectionModel — ECM), unTepnperanus

ko3 PunmentoB ECM.

42. JIsyxcrynenuatas npouenypa OHria-Ipeiinmxepa noctpoenuss ECM no umeronmmcs

CTaTUCTHUYCCKUM AaHHBIM.

43. TecTpoBaHNE Ha HAIMYME KOMHTETPALUH MEKAY HECKOIBKHMHU BPEMEHHBIMH PSIIaMU.
44. OnpeneneHne paHra KOMHTETPAIMK C MCIIONb30BAHMEM IIPoLeaypsl MoxaHceHa.

45. Bp10op Moenu ¢ UCIOIb30BaHNEM HH()OPMAITIOHHBIX KPUTEPHEB.

46. PerpeccroHHbBIE MOZEIIH IS TIAHENBHBIX JaHHBIX, COaJTaHCUPOBAHHbBIC TAHEIH.

47. Monenb ¢ GUKCUPOBAHHBIMU 3P PEeKTaMu.

48. Mopensb co cirydaitHeIMH 3P eKkTamu.

49. Be16op Mexay MOAENblo ¢ (PMKCUPOBAHHBIMU d(DPEKTaMH U MOJENIBIO CO CITy4YalHBIMU

s dexramu.

50. Mopaenu 6uHapHOro BbIOOpA.

51. HegocraTtky TMHENHONW BEPOSATHOCTHOW MOJIENH.

52. IIpoOut-mMoaensb.

53. Jlorur-monens.

54. Mojenu MHOKECTBEHHOT'O BBIOOpA.

55. Mogens ynopsiioueHHOTO MHOKECTBEHHOTO BBIOOpA.
56. Moaenu ¢ ueH3ypupOBaHHON 3aBUCUMOUN EPEMEHHOM.

IIpuMepHbIe BAPHAHTHI IK3aMEeHALMOHHBIX OHJIETOB

1.

JInHelHOCTh perpeccuu 1o NepeMEHHBIM U TapAMETPAM.
2. HenpaBunbHas cienudukaius GyHKIHMOHAIBHON (OPMBI PETPECCHH.

3K3AMEHAIIMOHHBIN BUJIET Ne 1
N0 JMCHUILIMHE «DKOHOMETPUKA»
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3. MHccnenoBanue BkioyaeT 10 MaibIx nMpeanpusTHii oOpadaThIBaIOIel TPOMBIIIIICHHOCTH,

rae y — norpebjaeHne MaTepuaoB, ThIC., py0. U x - 00bEM MPOU3BOACTBA, ThIC., pYyO.

Ne mpeanpustus O6beM Ipon3BOJICTBA, THIC., [ToTpebnenne MaTepHanos,
pyo., x THIC., py0. V
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 nMHENHOE ypaBHEHHE MTapHOU perpeccun y oT x . Caenarb BBIBOI.

Paccuurate nunelinblil ko3 duiment napHoit koppensiuuu Caenats BbIBO/I.
Cpenntoro ommoOKy anmpokcumanuu. Caenarb BHIBOJ.
C nomorsio F- kputepus duiiepa olieHUTE CTATUCTUYECKYIO HAJICKHOCTh PE3YyIhTaTOB

PErpecCHOHHOTO MOJICTHPOBAHHSI.

4. Nmerorcs JaHHBIC O HpI/I6BIJ'II/I KOMIaHuu 3a 16 KBapTaJIOB. bein MMOJIy4YCHBI CJICAYIOIIUC
3HAYCHUC O CHKHU CE30HHOM KOMIIOHEHTBI C ITIOMOIIBIO MyJIBTHHJIPIK&THBHOfI MOACIIN.

Ne kBaprana, i
T'on
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 - -
Tpebyercsi:

OHpGI[eJ'[I/ITB CKOPPEKTHPOBAHHBIC CE30HHBIC KOMITOHCHTBI C ITIOMOIIBIO My.]'H:THHJ'IHK&THBHOfI

MOACIHN.

Craenats MPOrHO3 MPHOBLTA KOMIIAHWH HA TIEPBOE BTOPOE CIIEAYIOIIETO roia.
VYpaBuenue tperga 1 =10,66+1,26-¢. Caenats BbIBOJ.

3K3AMEHAIIMOHHBIA BUJIET Ne 2

1. Metononorust bokca-/[xeHkuHca.
2. Moaenu MHOKECTBEHHOTO BBIOODA.
3. UmeroTcs creyromye JaHHbIE 3aBUCUMOCTH 00beéMa BBIITYCKa IPOAYKIIMH ( y) OT KOJIMYECTBA

o TMCHMIIJIMHE «3KOHOMeTpHKa»

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

y

X1

2 2
X2 y X1

x5

yXq VLAY X1X2

CymMma 65,7

88,9

35,1 5306,9 | 8180,9

1323,7

6039,2 | 2297,5 | 3061,4

Tpebyercs:

Onpenenuts napHble KO3QPuMeHTs Koppensuun. Chenats BbIBO/I.
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[TocTpouth ypaBHEHNE MHOKECTBEHHOW PETPECCUU B CTAaHAAPTU3UPOBAHHOM MaciiTabe u B
ectectBeHHOU (popme. Craenath SJKOHOMHYECKHUI BBIBO/I.

[TpoBecTH OlLIEHKY KayecTBa MOTYYCHHON MOJIEIH C TTIOMOIIBI0 MHOYKECTBEHHOTO KO3 uiireHTa
KOppersiiuu U gerepmuHaiuu. CuenaTtb BbIBO.

4. Ilo necsatu TeppuropusaM paiiona 3a 200x 1. MI3BecTHBI 3HaU€HUA JBYX IIPU3HAKOB. Y paBHEHUE

perpeccun: ¥ = 2,2 + 0,7x.

Paiion Pacxonpl Ha OKYIIKY CpennenHeBHas 3apabOTHAs IIaTa
MIPOJIOBOJILCTBEHHBIX TOBAPOB,THIC., OJHOTO paboTHHKA, pYyO., X
pyo., ¥

Bnagumupckas 0671. 44 87
Koctpomckast 0611 45 88
OpJitoBckast 0071. 46 89
Pszanckas 0071. 47 90
CMmorneHckas o0 48 91
TBepckas 0071 49 42
Bbpsiackas o6m. 61 101
HBanoBcKas 00JI. 62 102
Tynbckas 001 127 103
SApocnaBckas 0071 128 96

OHpe,I[eJ'II/ITb HaJIMYUEC IreTEPOCKECAACTUIHOCTU IIPHU YPOBHE 3HAYUMOCTU & = 0,05

Ixkana oueHuBaHuA

Kpurepun oueHnBanus Ounenka

JleMOHCTpUpYeT 3HaHME MaTepuaja B IOJHOM OO0beEME, 5 (OTIMYHO)
JIOTHYECKU TPABHIILHO W3JaracT OTBEThl HAa BOMNPOCHI; 3HACT
AJITOPUTMBI AJIA IIPOBCPKH CTATHUCTUYCCKHUX THIIOTC3, KPHUTCPHU
QJICKBATHOCTH M 3HAYMMOCTH BBIODAHHOW MOJCNIM WIIM 3aKOHA,
000CHOBAeT TPaHUIIBI TOYHOCTH JUIS [TAPAMETPOB PaCTIPECIICHUS;
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 3HaHHWE MaTepuana B MOJHOM 00BeMe, HO 4 (xoporio)
HE3HAYUTEJIbHO HapyLIaeT MOCJIEI0BaTeIbHOCTh H3JI0KEHHUS, JaeT
HEYBEpPEHHBIE U HEIOCTATOYHO IMIOJHBIE OTBETHI HAa BOIPOCHI;
BIIaJIcET HaBbIKAMM aHAJIN3a JAHHBIX, HEOOXOAUMBIX ISl pEUICHUs
MOCTaBJIEHHBIX HKOHOMMYECKUX 3a7ad; YMEET MCIOJIb30BaHUs
METO/Ibl TEOPUHU BEPOSTHOCTEN U MATEMATUYECKON CTATUCTUKH IS
penieHus 3a1a4 B chepe IKOHOMUKH.

JleMOHCTpUpYyeT HENOJHOE 3HAHUE MpenMeTa, HO MaTepuai | 3 (yIOBIETBOPUTEILHO)
u3jgaraer (parMeHTapHO U  HENOCJeAO0BaTeNbHO, JOMYyCKaeT
OmMMOKK B TIPUMEHEHHH METOJNa pEUICHHs, 3aJady pelraeT
YaCTUYHO, HMEET 3aTpyAHEHUs NpU BBIOOpPE aITOPUTMOB IS
NPOBEPKH CTATHCTHYECKUX THIIOTE3, KPUTEPHEB aJCKBATHOCTH M
3HaYMMOCTH BBIOPAHHOM MOJENIM WM 3aKOHA, METOAOB JIMHEWHOU
anredpel A peuieHus 3agady B cepe dKOHOMHKH, (PUHAHCOB U
Ou3Heca; HE UMeeT HaBblka HMHTEpIpeTallud W aHalu3a
MOJTYYCHHBIX Pe3yIbTaTOB.

He neMoHCTpupyeT YCBOGHHE OCHOBHOTO cojepxaHus | 2 (HeYAOBIETBOPUTEIHHO)
npeaMeTa, OOHAapY)KMBAeT He3HaHWE OOoNbIIe YacTh ydeOHOTO
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MarepHaia, IoIMycKaeT rpyoble ONIMOKY B ONPEACICHUH MTOHITUN U
IPU PELICHUU 3a/1a4; He IEMOHCTPUPYET 3HaHUE METOJI0B cOOpa U
aHanmu3a  uHpOpMamuu; HE  yMeeT INPOBOAMTH  AHAIM3
npo¢ecCHOHAIbHBIX 3aj1ay.

B mHCTUTYTE yCcTaHABIMBAETCS CIEIyIOMIAs MIKaia TMepeBoja OICHKH W3 MHOT00aTbHOU
CUCTEMBI B IISTHOAIUTHHYIO:

KonnuecTBo 6annos Onenka
NPONUCHLI0 OykBOH
96-100 OTIINIHO A
86-95 OTJINYHO B
71-85 XOPOIIIO C
61-70 XOPOIIIO D
51-60 YIOBJIETBOPUTEIHHO E
0-50 HEYIOBJIETBOPUTEIIBLHO EX

6. MeToanveckue MaTepHuaJbl AJs OCBOCHUSA TUCHUIIJIUHBI
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IIpouenypa npoBeaeHns MUCbMEHHOI'0 YK3aMeHa

ATTeCTallMOHHBIE MWCIIBITAHMUSI TPOBOJATCSA IpernojaBaTesieM, BEAYLIUM JIEKIIMOHHBIE
3aHSTHSI 110 IaHHOW TUCLUIUINHE.

IIpu npoBeacHUM MUCBMEHHOTO HYK3aMEHA B ayJUTOPUU MOKET OHOBPEMEHHO HaXOAUTHCS
9K3aMEHyeMas TPy B [IOJIHOM COCTaBE.

DK3aMeHAIMOHHBIN OMJIET BBIOMPAET caM SK3aMEHYEMBbIi B CIIy4aifHOM MOPSIZIKE.

DK3aMeHyeMble MOTYT II0JIb30BaThCsl MPOrpaMMON y4eOHOW IUCHMIUIMHBI, a TaKXke C
paspeleHus IPernoAaBaress KalbKyJIaTOPaMHU.

IIpu npoBeneHnM K3aMEHA SK3aMEHYEMBIM IIPEUIaracTcs OTBETUTH Ha JIBA TEOPETHUECKUX
BOIPOCA U BBIIOJIHUTS /IBA IPAKTUUECKUX 3a/1aHUs] B COOTBETCTBUU C ITPONJIEHHBIMU TEMaMHU.

Bpems Hanucanus 3K3aMEHAIMOHHON paboTel cocraBiaser 90 MuH. (MO KETAHUIO
9K3aMEHYEMOT'0 OTBET MOXET ObITh JOCPOUYHBIM).

W3noxeHune MaTepuaa BeJeTCs B JINCTE OTBETa, KOTOPBINA 3aTeM (II0 OKOHUAHHH 3K3aMEHA)
CHAETCA Ha IIPOBEPKY JK3aMEHATOPY.

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

B ciydae BO3HMKHOBEHHMsS COMHEHHUI OTHOCHTEIBHO TIJIYyOMHBI 3HAHUH S5K3aMEHYEMOIro
HK3aMEHATOP MOXET IPUIVIACUTH €ro U 3aJaTh JONOJIHUTEIbHBIE W YTOUHSIOLIME BOIPOCHI B
npejenax yyeOHOro MaTepualla, BHIHECEHHOIO Ha SK3aMEH.

OneHka pe3yabTaToB  IMUCBMEHHOTO  aTTECTALIMOHHOTO  MCHBITAHUS  OOBABIAETCS

9K3aMCHYCMbIM B ICHb €I'0 IPOBCACHUS.

MeToauyeckue yKa3aHUA MO BbINOJHEHHIO KOHTPOJIbHBIX PadoT:

JlauHbIN BU paObOTHI IPOBEPSIET:

1) ycBoeHue 00yUaromuMucs MOTyYEeHHBIX B X0/1€ 00yUYeHUs YMEHHUI U HABBIKOB;

2) CcmocoOHOCTh BBIOpaTh WHCTPYMEHTANBHBIE CpPEICTBA Il OOpabOTKM JaHHBIX B
COOTBETCTBHH C TIOCTABJICHHOM 3a/1aduei;

3) yMeHUe pOoaHATU3UPOBAThH PE3yIbTaThl pACYETOB U OOOCHOBATH MOTyYEHHBIEC BBHIBOIBI.

[Ipumeprno 3a 2-3 Hemenu 10 TNPOBEACHHUS KOHTPOJBHON paboThl 0O0ydaromemycs
HEOOXOAMMO TIONYYHTh Y TpernojaBareiss IMI1a0jJOH KOHTPOJBHOW palboThl WM TPUMEPHBINA
MepeveHb MPAKTUUECKUX 3aJ]aHUN, BXOJAIINX B KOHTPOJIBHYIO PabOTy, U TIOCIIE€ 3TOTO MPUCTYIUTH
K IMOJTrOTOBKE.
[Tpu moaroTOBKE K KOHTPOJIBHOM paboTe cienyer:

1) MOBTOPHUTH TEOPETUUCCKUN MaTEepUa IO TeMaM, BKIIFOYCHHBIM B KOHTPOJIBHYIO PaboTYy;

2) MpOCMOTPETh MaTepHabl MPAKTHUYECKUX 3aHATUN U JOMAIITHUX 33JIaHUM;
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3) mompoOoBaTh PEMIMTh 3aJaHus W3 IIa0JOHAa KOHTPOJILHOW pabOThl WM MPUMEPHOTO
NepevHs NPAaKTUYECKUX 3a/laHHiH;

4) 3aKkpenuTh TOJYYCHHbIE YMEHHMS ¥ HaBBIKM, pelIas [OXO0XHE 3aJaHus U3
PEKOMEH/I0BaHHbIX IIPENoJaBaTeIeM YUeOHUKOB U yUeOHO-METOANYECKUX TOCOOH.

Ecniu B mpouecce NMOArOTOBKM K KOHTPOJIBHOM pa®oTe BO3ZHUKIM 3aTPYAHEHUS WU
TpeOyIOTCS Kakue-TMOO YTOYHCHHS W PEKOMEHJAIHNU, CIIEyeT OOpaTUThCA 3a IOMOIIBI0 K
IPEIo/IaBaTelIio.

MeToanyeckue yKazaHusi 10 NOATOTOBKE K KOJUIOKBUYMY:

KomnokBuym — »3T0 coOecenoBaHMe MpemnojaBaTelss M ydyallerocss II0 3apaHee
OTIpeIeIEHHBIM KOHTPOJIBHBIM BOIIPOCAM.

OcCoOEHHOCTh KOJUIOKBUYMa B TOM, YTO 3TO HE MpPOCTO (opMa KOHTPOJS, a METOA
yriIyONeHusl, 3aKperyieHUsl 3HaHUM ydalluxcsl, TaKk Kak B XOJe coOeceloBaHUs IpernoaaBaTellb
UMEET BO3MOXHOCTb Pa3bsICHUTh BOIIPOCHI, BOSHUKAIOIIHME Y YYaIIEerocs B MPOLECCe MOATOTOBKH.

OTOT BUJ J€ATEIbHOCTH PA3BUBACT HABBIK OCYLIECTBIATH cOOp, aHamu3 U 00pabOTKy
JAHHBIX, HEOOXOJMMBIX /ISl pelIeHus Mpo(ecCHOHANBHBIX 3aad.

Ha camocTosiTenbHyI0 HOATOTOBKY K KOJUIOKBUYMY 00Y4aroLEeMyCsl OTBOJUTCS 2-3 HEJelNu.

IIpu noAroTOBKE K KOJJIOKBUYMY CIIEAYET:

1) mpocMOTpeTh KOHCHEKTHl JIGKIMHA M TPAKTHUYECKUX 3aHATHH M OTMETHTh B HHUX
MUMEIOIIMECS] OTBETHI Ha BONPOCHI KOJJIOKBHYMA.

2) ecau KOHCHEKTbl COJAEp)KaT HE BCE OTBEThl MWJIM YacTh BOIPOCOB BBIHECEHO
IpernoJiaBaTesieM Ha CaMOCTOSTENbHOE PACCMOTPEHUE, HEOOXOJUMO U3YUUTh COZiepKaHue ydeOHOoH
JUTEPaTyphl, PEKOMEHIOBAHHOM IMPETIOIaBaTeIeM;

3) B ciayyae BO3HMKHOBEHMSI KAaKMX-TMOO 3aTpyJHEHUN IpU IOATOTOBKE CIIETYET
00paTUTHCS 3a MOMOIIBIO K IIPEIOo1aBaTelto.

CaMonoaroToBKa K NpaKTH4eCKUM 3aHATHAM

[Ipu moAroToBKE K MPAaKTUYECKOMY 3aHATHIO 00yYaroieMycsi HEOOXOI1UMO:

1) 03HAKOMUTBCS C COOTBETCTBYIOLIEH TEMOH MPOTPaMMBbI AUCIUTUINHBL;

2) OCMBICIHTD KPYT U3Y4aeMbIX BOIIPOCOB U JIOTUKY UX PACCMOTPEHMS;

3) TIaTeabHO U3YYHUTh JEKIIMOHHBIN MaTepuat;

4) U3y4UTh PEKOMEHI0BAaHHYIO JIUTEPATYPy 110 TaHHOH TeMe;

5) 03HAaKOMHTHCS C BOPOCAMHU OYEPETHOTO MPAKTHUECKOTO 3aHSATHSI.

BaxXHbIM acmeKTOM CaMOCTOSTENIbHOM MOJATOTOBKM CTYAECHTOB fABIsieTcs paboTa cC
OnOIMOTEeYHBIM (HOHIOM.

Orta paboTa mpenarnoaraeT pa3InIHble BApHAHTHI TOBBIIICHUS TPOPECCHOHATBHOTO YPOBHS

CTYACHTOB B TOM YHCJIC:
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a) MOJy4YeHUE KHUT B HAYyYHOM aOOHEMEHTE;

0) U3y4YeHHE KHUT, )KYPHAJIOB, Ta3eT B YUTAILHOM 3aJI¢;

B) BO3MOXKHOCTbH IMOMCKA HEOOXOJMIMOT0 MaTepuasa MmoCcpeICTBOM 3JIEKTPOHHOTO KaTalora;

I) TOJY4YCHHE HEOOXOIUMBIX CBEACHHUH 00 MCTOYHHMKAX HWH(POPMAIUU Y COTPYIHUKOB
OMOJIMOTEKH.

7.YueOHas uTepaTrypa u pecypcbl HHPOPMAIUOHHO-TEJIEKOMMYHHKAIIMOHHOM CeTH
"UnrepHer"

7.1. OcHOBHas JqUTeEpaTypa.
1. Crok, Jl. BBenenue B akoHometpuky / JI. Ctok, M. YoTcoH ; miep. ¢ aHrd. ; moja Hayd. pea. M.IO.
TypynueBoii. — MockBa : HM3znarenbckuit aom «/emo» PAHXul'C, 2015. — 864 c. —
(Akanemuueckuii  yueOHuk). -  ISBN  978-5-7749-0865-3. -  Pexum  jocryna:
https://new.znanium.com/catalog/product/1043159
2. Hocko B.II. DOxonomerpuka Kuwra 1, U.1,2: yueOuuk. — M.: Jleno, 2011. — 672 c.

3. P. Heuacon, JIx. I'. Mak-Kunnon, Teopuss u MeTOAbl SKOHOMETPUKH, M3marenbckuil 1oMm
«Jlemoy, 2018, 936.
4. KanToposuu I'.I'., Jlekuuu: AHanu3 BpeMEHHBIX psSA0B, DKOHOMHUUYECKH xypHan BIID, 2002,

NeNe 1-4, 2003, Nel.

7.2. JlonosiHUTEIbHAS JJUTEPaTypa.

1. Kamepon 2.K. MukposkoHomeTpuka: MeTosibl U ux npumeHenus:: Kuura 1 YyeOnoe nocodue /
Komepon O.K., Tpuseau ILK., mep. ¢ anrn. mox Hayd. pen. ememea b. - M.:MJ] [eno
PAHXul'C, 2015. - 552 c.: 70x108 1/16. - (Akanemuueckuii yueoHuk) (Ilepernér) ISBN 978-5-
7749-0955-1 - Pexxum pocryna: https:/new.znanium.com/catalog/product/982080

2. Dxonometrpuueckuii ananmus. Kuura 1 / Ywnesam I'pun; nep. ¢ aunri.; nmoa Hayd. Pen. C.C.
CunenpnukoBa u M. 0. Typynuesoil. -M.: U3narensckuii nom «/leno» PAHXul'C, 2016. -760 c.
3. DxoHomerpuueckuil ananu3. Kuura 2 / Yunesam I'pun; nep. ¢ anrn; nox Hayd. Pen. C.C.

CunensHukoBa 1 M. 1O. Typynuesoil. -M.: U3narensckuii qom «/leno» PAHXul'C, 2016. -752 c.

7.3. HopmaTuBHBIC IPABOBbIC JOKYMEHTHI U HHAsI IPaBoBasi HH(popManust

He npexgycmorpeno.

7.4. UuTepHeT-pecypcehbl.
1. www.cbr.ru — LlenTpanbHblit 6ank Poccun
2. minfin.ru — MunucrepctBo punancos Poccun

3. www.gks.ru — ['ockomcraT Poccun
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https://new.znanium.com/catalog/product/1043159
https://new.znanium.com/catalog/product/982080

4. www.rbc.ru — Uadopmarnmonnoe arenTcTBo «PoconzHeckoncanTuHr» (Poccwus)

5. www.worldbank.org — BcemupHblii 6aHK

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

7. https://www.hse.ru/info — TI'ocymapcTBeHHBI yHHMBEPCHUTET — BbIciIas mkoma SKOHOMHUKH
(Poccus)

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

9. http://www.libertarium.ru/library - bubnuoreka MaTepuaioB 10 YdKOHOMHUYECKON TeMaTHKe

10. www.ecfor.ru PAH MHCcTUTYT HApOAHOXO3SIMCTBEHHOTO TIPOTHO3UPOBAHMS.
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8. MaTepuajibHO-TeXHUYecKas 0a3a, MHPOPMAIIMOHHbIE TEXHOJIOTMH, IPOTPAMMHOE

o0ecneueHue U HH(POPMALMOHHBIE CIIPABOYHbIEC CHCTEMbI

ba3nl JAAHHDbIX, I/IH(l)OpMaIII/IOHHO-CIIpaBO‘IHLIe H MIOUCKOBBIC CUCTEMBI

. www.biblio-online.ru —3nexkrponHo-6ubanoTeuynas cucrema [DbC] FOpaiir.

. http://www.iprbookshop.ru — DnekrporHo-0nbmmoTeunas cucrema [IbC] «Iprbooks»

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

1

2

3

4. http://elibrary.ru/ - Hayunast anektponnas oubnuorekaElibrary.ru.

5. https://new.znanium.com DneKTpoHHO-O0MOIMOTeuHas cucteMa [DBC] «Znanium.comy.
6

. https://dlib.eastview.com — Madopmanmonnsiii cepsuc «EastView.

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

n31aTrciIbCTB.

8. https://elibrary.worldbank.org - DnexTponnas 6ubnuoreka Bcemupnoro banka.

9. https://link.springer.com - [TOJHOTEKCTOBBIE MOJMTEMATHUECKHUE 0a3bl aKaJIeMHUUYECKHUX

KYPHAJIOB M KHUT M3J1aTENIbCTBA Springer.

10. https://ebookcentral.proquest.com - Ebook Central. [TonHbIe TEKCTbI KHUT 3apyOexHBIX

HAaYYHbIX U30aTCIIbCTB.

11. https://www.oxfordhandbooks.com - J[loctyn Kk MNOJIHBIM TEKCTaM CIPaBOYHUKOB

Handbooks m3marensctBa Oxford mo mpeameTHbM 0ONacTsM: SKOHOMHKA M (DUHAHCHI, MPABO,
Ou3HeC U yrpaBJicHUE.

12.  https://journals.sagepub.com - IlonmHoTekcToBas ©0a3a Hay4yHBIX KYPHAJIOB

aKaJIeMHUYECKOT0 M3/1aTeNIbCTBA Sage.

13. CrpaBouHo-nipaBoBast cucreMa «KoHCYyIpTaHT.

14. DnekTpOHHBINA NEPUOANYECKHH ClTpaBOYHUK «[ apaHT».

IIporpamMHble, TeXHHMYeCKHE U JJEKTPOHHbIE CPEACTBAa OOYYeHHS] M KOHTPOJIsA
3HAHUH.

AyIUTOpHH OCHAIIIEHB KOMITBIOTEPOM C BBIXOJIOM B HHTEPHET.

ITporpammuslii mpoaykt Microsoft Office.

ITporpammuoe obecnieuenue Eviews 7.0.
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