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

IVIAHUPYEMBIMH PE3yJbTaTaMM OCBOCHUS IIPOIrPaMMbI

1.1. Mucummnuaa B1.0.12  «9xoHOoMeTpHuKa» 00eCreYnBacT OBIAJCHUE CIEAYIONUMU

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

CnocobeH INpUMEHATh  3HAHUS
OITK OC-4.1 | CCTEMHOTO aHal¥3a Ha YPOBHE

CrocobeH  TpUMEHSTH v
XO3SICTBYIOLIMX CYOBEKTOB

OIIK OC-4 OKOHOMCTPUYCCKHUC

MCTOIbl  JUIA  PCIICHUA CrnocoGeH TPUMEHSTh  METOJBI
IPHKIaZHBIX 3a/1aq OIIK OC-4.2 | CHCTeMHOro  aHanm3a TUIS
pellleH s MPUKIAHBIX 337124

1.2. Vcionp3oBaHue TPYAOBBIX (YHKIMI 00s3aT€IbHO TOJBKO Ui MPOGECCHOHANBHBIX U

JOITIOJIHUTCIIbHBIX HpO(beCCI/IOHaJH)HI)IX KOMHCTGHHHﬁ.

OTD/TD Kon xomnonenTa Pesynbrarel 00yueHus
(npu Hanuuuu KOMIIETEHIIH
npogpcmanoapma) |
TPYAOBBIC WIN
npodeccuoHaIbHbIE
JICHUCTBHS
OIIK OC-4.1 SHAHUS:
OIIK OC-4.2 CUCTEMHOI'0 aHAJIN3a Ha YPOBHE X034HCTBYIOIINX
CyOBEKTOB
YMeHus:
[IprMeHeHHs 3HaHUM CUCTEMHOTr0 aHaJIN3a
Hagbiku:
METOZI0B CHCTEMHOTI'O aHaju3a JJis
peneHnst MPUKIIAAHBIX 33134

2. O0beM u MecTO AUCHUILIMHBI B cTpyKType OII BO
O0beM TMCUMTTHHBI
Hucuumnuna b1.0.12  «Oxonomerpuka» cocraBnsieT 10 3aderHbix enunui, T.e. 360 ak.u.
(270 actp.4.).
Ha xoHTakTHYI0 paboTy c mpenojasatesnieM BbiienaeHo 132 ak.u. (99 actp.du.), u3 HEX 64
ak.4. (42 acrp.4.) nekumii u 64 ak.u. (48 acrp.4.) mpakTHYecKWX 3aHATHH, 4 ak.4. (3 acrp.d.)
BBIICTICHO HA KOHCYNBTALMIO IO MPOMEKYTOYHOW AaTTeCTalliu; Ha CaMOCTOATEIbHYI0 paboTy

oOygaromuxcs Beiaeneno 232 ak.4. (174 actp.u.) mist o4HO# ¢/0.

I[I/ICLII/IHJH/IHa pCaIM3yCTCd ¢ MPUMCHCHUCM OUCTAHIIWUOHHBIX 06pa30BaTeJIBHBIX TEeXHOJIOTUH
(mamee — JIOT).



MecTto nucnumimabl B crpykrype OI BO

Hucuummuaa B1.0.12  «DkoHoMeTpukay m3ydaeTcss Ha 3 Kypce, B 5 U 6 cemecTpax s
CTYAECHTOB O4HOM (/0.

Huctummaa 51.0.12 «DkoHOMeTpuKkay peanzyercs nocie uzydeHus gucrumind b1.0.07
«Teopus BeposTHOcTEH»; b1.0.08 «MaTtemaTrnueckast CTATUCTHKAY.

N3yuenne qUCHUIIIMHBI 3aKaHYMBAETCS 9K3aMEHOM B KaXJOM U3 CEMECTPOB.

Joctyn Kk cucTeMe JMCTAaHIMOHHBIX OOpa30BaTEIbHBIX TEXHOJOTHH OCYIIECTBISCTCS
KOKIBIM OOyYaIoIUMCSl CaMOCTOSITENIbHO C JII0OOro ycrpoicTtBa Ha moprtane: https:/sziu-
de.ranepa.ru/. Ilaponp U JOrMH K JMYHOMY KaOWHETY / MpO(UII0 MPEAOCTaBISAETCS CTYISHTY B
JICKaHare.

Bce ¢opmbl Tekymiero KOHTPOJIS, NMPOBOAMMBIE B CHUCTEME AWCTAHIIMOHHOTO OOydYeHWUS,
OILICHUBAIOTCSI B CHUCTEME JUCTAHIIMOHHOTO oOyueHus. JlocTynm K BHIEO M MarepuanaM JIEKIUH
NPEJOCTABIISICTCSI B TEUCHHE BcCero cemectpa. JlocTym K KaxkaoMmMy BUAY pabOT M KOJUYECTBO
NONBITOK HAa BBINIOJIHEHUE 3aJaHUs MPENOCTABISICTCS Ha OrPAaHHMYCHHOE BpEMs COTJIACHO
periaaMeHTy TUCHMILIMHEL, onyonukoBanHoMy B CJ1O. IlpenonaBaTens OLEHUBACT BBHIIIOJHEHHBIC
oOyuaromumcs paboTel He o3aHee 10 pabouyux AHEH Mociie OKOHYAaHUSI CPOKA BBIMIOJIHEHUSI.

3. Coaep:xaHue H CTPYKTYPA AMCUUILIHHBI

Ounasn hopma odyuenun

O0beM TMCHUILINHBI, aK. Yac./ yac. ®opma
KonTakTHas padoTa TeKyliero
o0y4yarumuxcs ¢ KOHTPOJIS
HaumenoBanue Tem y o p x
Ne i/ npenoaaBaTeeM ycneBaeMocTa
(pa3aeJioB) Bcero . CP
M0 BH/IaM Y4eOHbIX 3aHATHH \
NPOMeKYTOYHOM
J | Jgp | O3 | Kcp POMENYTORHO!
aTTecTalMu
DOKOHOMETPHKA U €€ CBS3b C
SKOHOMHUYECKOH TEOpHUEN.
Merogonorus Kon
Tema 1. A 8 2 2 4

SKOHOMETPHUYECKOIO
ucciiegoBaHus. TUIIBI
YKOHOMHUYECKHUX JaHHBIX

Mogenb napHoOU TuHEHHOM

Tema 2. perpeccnn. Metox 20 4 4 12 K, Kox
HAUMECHBIIIUX KBaHpaTOB .

Teopema ["aycca-MapkoBa

Tema 3.

IIpoBepka runotes B
MOJIENU NTapHOM JIMHEHHOMN
perpeccun. Boidbop

“HamTy4lie” MOJCIH. 26 6 6 14 K,Kon
Hapyenne npeanocsuiox
Teopemsl I'aycca-Mapkosa.
Perpeccus 6e3 cBo6oaHOTO

YJieHa




Ne i/l

HauMmeHoBaHHe TeM
(pa3nesoB)

O0beM TUCUMILUIMHBI, aK. Yac./ Jyac.

Bcero

KonTakTHas padoTa
o0y4yalonuxcs ¢
npenojaaBaTeiemM

10 BUJaM Y4eOHBbIX 3aHATHIA

J JIP 3 | KCP

Cp

®opma
TeKylero
KOHTPOJIsI
ycneBaemMocTu**
'
NMPOMEXKYTOYHOM
aTrecTaluu®**

Tema 4.

Mopgenb MHOKECTBEHHON
JIMHEWHOW perpeccuu.
MHK. Teopema I'aycca-
Mapkosga. [IpoBepka
BBITIOJTHEHUS CTaHJAPTHBIX
TIPEATIONOKEHUH 00
OIIMOKax B IMHENHON
MOJIETIH HAOIIOACHUHA

20

12

K,Kon

Tema 5.

[IpoBepka runores u
CTaTHCTUYECKHE BBIBOJIBI B
MOJICJIM MHOKECTBEHHOM
JINHEHHOM perpeccuu

14

10

K,Kon

Tema 6.

Henuneinrie
pErpecCHOHHBIE MOJIENH

20

12

K,Kon

Tema 7.

O1ieHKa UCCIIeI0BaHMH,
OCHOBAHHBIX Ha
MHO>XECTBEHHOM perpeccuu

20

12

K,Kon

Tema 8.

CrarroHapHbie BpeMEHHbBIE
psabl, Monenu ARMA

34

10 10

14

K,Kon

Tema 9.

Hecrauuonapusie
BPEMEHHBIE PSJIBL.
Unentudukanus
CTaIlMOHAPHBIX U
HECTaI[HOHAPHBIX PSJIOB B
pamkax moneneir ARIMA

30

14

K,Kon

Tema 10.

PerpeccuonHbIi aHamu3
JUISL CTALIMOHAPHBIX
BPEMEHHBIX PSIJIOB.

JlMHaMHYECKUE MOAETH

26

14

K,Kon

Tema 11.

PerpeccuonHbIi aHamu3
HECTaIlMOHAPHBIX
BPEMEHHBIX PSIOB.
Kounrerpauus u moaenu
KOPPEKITUU OITNOKaMH

26

14

K,Kon

Tema 12.

Moxaenu nmaHeIbLHBIX
JIAHHBIX

20

12

Kon

Tema 13.

Mopenu ¢ orpaHi4eHHON
3aBUCUMOM IEPEMEHHOMN

20

12

K,Kon

Koncynbraiium Ha poOMEXYyTOUYHYIO

aTTCCTAIHUIO

IIpomexxyTouyHast arrectaius

72

2*
2*

k3 (2)

Bcero:

360

64 64

156

** — hopmul mexyweeo koumpoas ycnesaemocmu. konmponvhas paboma (K), koanoxeuym (Kon).
**% - dhopmul npomescymounol ammecmayuu: IKk3amer (IK3).




Copaepxanue IUCHHUIIIHHBI

Tema 1. JDxoHOMeTpHKa H ee CBf3b € JKOHOMHYECKOHl Teopueil. Metogosnorus
IKOHOMETPHUYECKOro uccje 0BaHusA. THIbI IKOHOMUYECKHX JAHHBIX.

OKOHOMETpUKA U €€ CBA3b C DKOHOMHYECKOW Teopuei. Ha kakme BONpPOCH! MO3BOJISAIOT
OTBETUTb HIKOHOMETPUUYECKUE METO/bl. MOoAenu CBA3M U MOAEIN HaOII0AeHUN; SKOHOMETpUYecKas
MO/IeIb, TOA00paHHas MOJeNb. THUIIBI JAHHBIX U Mojeneil. ICTOYHUKH CTAaTUCTHYECKUX JAHHBIX.

Tema 2. Moaeab napHoii JuHeiiHOH perpeccuu. MeToa HaAHMMEHBIIMX KBaJpaToB.
Teopema I'aycca-Mapkosa.

Teopernueckas u BbIOOpOYHas perpeccuss. MHTepnperanust CiydyallHOro — 4ieHa.
JIuHeHOCTh perpeccuu 1o nepeMeHHbIM U napameTpaM. Meroa HaumeHbmnx kBajaparoB (MHK).
Csoiictea MHK onenok mnapamerpoB Moxenu. ['eomerpuss MHK. Ilpennonoxenus merona
HaMMEHBIIMX KBaJpaToB 1 Teopema ['aycca-Mapkosa. Beibopounoe pacnpenenenrne MHK onenku.

Tema 3. IlpoBepka rumore3 B MOAeJM MAPHOI JiMHeiHOH perpeccun. BbiOop
“Hamnyqmei” monesan. Hapymenue npeanocsiiok teopemsl I'aycca-MapkoBa. Perpeccust 6e3
€cBO0OOHOI0 YJIeHA.

IIpoBepka CTaTUCTMUYECKUX THUIOTE3 O KO3(duIueHTax perpeccuu U JIOBEpUTEIbHbIC
UHTEpBaIbl. J[ByCTOPOHHME M OJHOCTOPOHHHME TUmnoTe3bl. Perpeccust ¢ GuHapHO 00BsACHsIOIIEH
nepeMeHHo. Kpurepun kadectBa NpUOSMKEHMSI IaHHBIX MOJEIBI0O U UX MCIOIb30BaHHUE IS
BbIOOpa Mojenu. Hapymenus npeanonoxenuit TeopeMsl ['aycca-MapkoBa (TeTepocKe1acTUYHOCTb,
aBTOKOPPEIUPOBAHHOCTb) M WX HOCIEACTBHS. MeToapl  «OOpbOB» €  HapyUIEHUSIMHU
NPEANONOKEeHU TeopeMbl l'aycca-MapkoBa. Mcnonb3oBaHME  OLIGHEHHOW  MOJENM Ui
IIPOTHO3UPOBAHUS.

Tema 4. Moaeab mHo:kecTBeHHOW JmHeiiHoil perpeccun. MHK. Teopema I'aycca-
Mapxoga. [IpoBepka BbINOJHEHUsS] CTAHAAPTHBIX NMPEANOJI0KeHHH 00 ommMOKax B JIMHEHON
Moje HAOTI0eHH .

CmenieHre wu3-3a MPOMYIICHHON TMepeMeHHOW. Mopaenb MHOKECTBEHHOM JIMHEMHOMN
perpeccnn. OLeHKa HaMMEHBIIUX KBaAparoB. [IpeamonoxkeHuss MeTona HaMMEHBUIMX KBaJpaTOB
JUIL MOJEIM MHOXECTBEHHOM JIMHEWHOW perpeccun U Teopema ['aycca-Mapkosa IIposepka
BbINoaHeHUs npennonoxkennii MHK. Hapymenust npennonoskenuii teopemsl I'aycca-Mapkosa
(reTepocKeqacCTUYHOCTh, MYJIbTHKOJIMHEAPHOCTh, aBTOKOPPEIUPOBAHHOCTH), MX TMOCIEACTBUS U
MeTOJIbl «00pHOBI» ¢ HUMU. KpuTepun kauecTBa NMpUOIMKEHUS TaHHBIX MOJEIBI0O MHOKECTBEHHOM
JUHEWHOU PEerpeccuy U MX MCIIOJIb30BaHME JJIsi BBIOOpa MOJIEIH.

Tema S. IIpoBepka runore3 M CTaTUCTHYECKHE BHIBOABI B MOAEJH MHOKECTBEHHOM

JIMHEHHOM perpeccuu.



IIpoBepka rumnore3 U AOBEpUTENIbHBIE MHTEPBabl A ofHOro ko3¢ ¢uuuenra. [Iposepka
COBMECTHBIX TUMOTE3. TecTHupoBaHME OTPaHWYEHUS, BKIIOYAIOIIETO HECKOJIBKO K03(duimneHToB
mogenu. TectupoBanue crienupUKaIMA MOJICIM MHOKECTBEHHOH JIMHEHHOM perpeccum.

Tema 6. HesimHeliHbIe perpecCHOHHbIE MOIeJIH.

OO6mast  crpareruss MoOACIUpPOBaHUA  (DYHKIIMM  HEJIMHEWHOW  perpeccuu. Buubl
HenuHetHocTu. [lapHass HenuHedHas perpeccus. BsauMopnencTBue MeEXAy HE3aBUCHUMBIMU
[IEPEMEHHBIMH.

Tema 7. OueHka uccie10BaHUid, OCHOBAHHBIX HA MHOKECTBEHHOM perpeccum.

BHyTpeHHsAA 1 BHEIIHAS 000CHOBAHHOCTh MccienoBaHus. CMelleHre n3-3a MpOMyIIEHHbIX
NIEPEMEHHBIX, CMEILEHUE M3-3a OIIMOOK U3MEpPEHUsl OOBACHSIOIUX IEPEMEHHBIX, OTCYTCTBYIOILIME
JTlaHHbIE, CMEIIEHNE M3-3a 0TOOpa HaOJI0AeHUN, HenpaBuibHas crienupuKanys (yHKIMOHATbHON
dopmbl perpeccun. B3anmHoe BiMsHME NepeMeHHBIX. CHCTEMbl OJHOBPEMEHHBIX YpPaBHEHUH.
CrpykTypHass W 1puBeleHHass (OpMbl. OK30I€HHBbIE, SHIOIE€HHBIE, IPEONpe/IeIeHHbIE
nepeMeHHble. MneHTHGUIUpYyeMOCTh OTHENBHBIX YpaBHEHUH CTPYKTYpHOU (opmbl. OneHnBaHue
CUCTEMBl OJHOBPEMEHHBIX ypaBHEHHH. BHyTpeHHsis U BHEIHAS OOOCHOBAHHOCTb IIPU
IPOTHO3UPOBAHUU O Mojienu perpeccuu. [loHsTHE 0 METO/Ie MHCTPYMEHTAIBHBIX [1€PEMEHHBIX.

Tema 8. Ctanuonapubie BpeMeHHbIe psiabl, Moaeaun ARMA.

Bpemennoii psn. Croxactuueckuil ciydaitHbiil npouecc. CTallMOHapHbIE BPEMEHHBIE PSIbL.
ABTokoppensiuronHas pyHkuus. bensiii mrym. IIpoBepka Ha rayccoBckuii Oelblil mryMm.

MA(q). Oneparop 3ama3asiBanus. MA(1).

WNnentudpunupyemocts, yciaoBue obOparumoctd. JluHeliHple mpouecchl. Pa3znoxeHue
Bonabaa. I[Tpumeps! cTalimoOHapHBIX BPEMEHHBIX PSIIOB B 9KOHOMUKE.

[Mpouecc AR(p), ycioBue cranmonapHocTh. [IpeacraBiieHre B BUE CKOJIB3SIIETO CPEIHETO
0ECKOHEUHOT0 MOopsAKa.

MA(Q) — ycrmoBue 0OpaTHMOCTH — MpPEACTAaBICHHE B BHIE MpPOIECCa ABTOPETPECCHU
6eckoneuynoro nopsiaka. Heodpatumsiii npouecc MA(1). Tlponece aBroperpeccrun, HaUMHAIOIMUNCS
B OIpEJCIICHHBII MOMEHT BpPEMEHHU, BBIXOJ Ha CTaOMiIbHBIN pexxkuMm. Koppemorpamma mporecca
AR(p). YpaBuenus FOna-Yokepa. Monenn ARMA, yciioBre CTallMOHAPHOCTH, MPodieMa 00IIuX
MHOXxHTene. Mogenn ARMA, yauTeiBarolie ce30HHOCTb.

Nnentudukanus crauuoHapHoit monenun ARMA 1o aBTOKOpPpENSIUOHOM M YacTHOU
aBTOKOppENsAUMOHHOW  (pyHKumsaM. Tabmuubel moBeneHUss  KoppenorpamMm.  Beibopounas
KoppenorpaMma. OproaudHocTb. Kputepuu A MpOBEpKM PAaBEHCTBA HYJIIO aBTOKOPPEISALUN U
qacTHBIX aBToKoppemsuui. IIpencraBnenne u npumenenune Q-tecroB boxca-IIupca u Jlbronra-

Bokca st rpynmel BBIOOPOYHBIX aBTOKOPPEIISIIHA.



Merononoruss  bokca-JI)xenkunca. OueHuBaHue  crarmoHapHor  mozemn  AR(p).
OuenuBanue crauuoHapHo wmoxaenu MA(q). OuenuBanue crauuoHapHor ARMA(p,q).
JlmarHocTrka oneHeHHOoW Moienu. Bbibop Moenu, OCHOBaHHBINA Ha HH()OPMAITHOHHBIX KPUTEPHUSX.
[TporHo3upoBaHue Ha OCHOBE MOI00paHHON MOJIEIH.

Tema 9. HecraumoHapHble BpeMeHHble psiabl. UaeHTH(UKAIHUA CTAHOHAPHBIX M
HeCTallMOHAPHBIX PsiA0B B pamkax moneeit ARIMA.

Hecrannonapueie psasl. IIponece, cTanuMoOHApHBI OTHOCUTENIBHO JACTEPMUHHPOBAHHOIO
tpenna. Croxactuueckuil Tpera. TS u DS psansl. Moaenn ARIMA.

Kputepun JIuxu-®@ymnepa. Pazsutue u  wumoctpanua Tecta Juku-Oymiepa u
pacuupenHoro tecta Juku-dymiepa Ha Haauyue €AUHUYHOTO KOpHA. UyBCTBUTEIBHOCTH K
HAJIMYUIO JIETEPMUHUPOBAHHBIX perpeccopoB. F-craructuku. Ksaapatuunbiii tpena. KpaTHeie
KOpHU. MHOroBapuaHTHas npoueaypa.

Hpyrue kputepuu. [lonstue o tecre Oununca-Ileppona. I[loustue o tecte Kwiatkowski,
Phillips, SchmidtandShin (KPSS, 1992) na cranuonapHOCTb.

[Tonstue o recre DF-GLS, pa3paborannoro B Elliott, Rothenberg, andStock (1996).

HccnenoBanne mnpoOiieM, BO3HHUKAIOIIMX TMPU TECTUPOBAHUM HA EAMHUYHBIA KOPEHb
(xkputuka Henbcona m Ilmoccepa (NelsonandPlosser (1982)) TecToB Ha €IMHHYHBIA KOPCHB).
HccnenoBanne HEKOTOPBIX TECTOB Ha €IUHUYHBIN KOPEHb NPU HAIUYUU CTPYKTYPHOTO C/ABHIA.
[ToustTue o Ttectax Ileppona u 3uBoTa-ODHApIOCA HAa €IWHUYHBIA KOpPEHb NpPU HAJIUYUU
CTPYKTYPHBIX CABUTOB B JaHHbIX. [IOHATHE O CE30HHBIX EAMHUYHBIX KOPHSX.

Tema 10. PerpeccMOHHBIH aHaJAW3 s CTANMOHAPHBIX BPEMEHHBIX pPSI0B.
JAnHamMuuyecKkue MoJeJIu.

Juunamuueckue mojaenu. Mojiens BEKTOpPHOM aBToOperpeccuu (vectorautoregressivemodel,
VAR). Ycnoue crabunpHocTH VAR, HaxoxaeHue ctabunbHOro coctosHus. Otkpeitas VAR.
Haxoxxnenue ctaObuiabHOM CBs3W Mexy psaamu, cocraBisomumu VAR. Tlon6op u oneHuBanue
VAR, namarHoctuueckue mpoueaypbl. Mcronb3oBaHHMe MHOTOMEpPHBIX  HHGOPMAIMOHHBIX
kputepueB: Akauke, XenHHaHa-Kyunnna) u IlIBapma-baiteca. BpiOop cnenudukanum moaenu,
ONTUMAJILHOW TITyOMHBI 3aMa3/IbIBAHUNA, OCHOBAHHON Ha MH(OPMAIIMOHHBIX KPUTEPHSIX.

Tema 11. PerpeccMOHHBI aHAaJIW3 HECTAIIMOHAPHBIX BPEMEHHBIX  PSAAOB.
Konnterpauusi u MmoJeju KoppeKuu olIudKamMu.

JloxHas (kaxymasicsi, MHHMasi) pErpecCHOHHasi CBsSI3b MEXAY HECTallMOHApPHBIMU
BPEMEHHBIMU psiiaMyi. KOMHTErpupoBaHHbIE BPEMEHHBIE PAJIbl, pAHI KOMHTErpauuu. Bo3moxHbIe
IIPUMEHEHHS K dKOHOMMUYECKHM MOJENAM. TecTupoBaHHWE Ha HalW4yhe KOMHTerpauuu. Teopema

npesacrasiacHus ['peiinmkepa, mMoaens koppekimuu ommbOkamu (ErrorCorrectionModel — ECM),



uHtepnperanus  kodhdumuentop ECM. JIByxcrynmenwartas mpouenypa Ouriua-Ipeitrmkepa
noctpoenuss ECM mo uMeronummcst CTaTuCTUYECKUM JTAHHBIM.

TectupoBanre Ha HaaUMYME KOWHTETPAIIMM MEXKIY HECKOIbKHMHU BPEMEHHBIMHU DPsIaMU U
OIpeJie/IeHHe PaHTa KOMHTErPAlli C HCIIOIB30BAHMEM IIpoLeaypsl Moxancena. BriGop Monenn ¢
UCIOJIb30BaHNEM MH(GOPMAIIMOHHBIX KPUTEPUEB.

Tema 12. Mopaeiu naHeJbLHbBIX JAHHBIX.

Perpeccronnble MOJENU Uil MaHENbHBIX JaHHBIX, COaTaHCHPOBAaHHBIC MaHETH. Mojenb C
¢dbukcupoBaHHbIMU 3 dekTamu. Mojaenb co ciydaiHbiMHA 3¢ dekTamu. BeiOop Mexy MOIENbIO C
(bukcupoBaHHBIMU YD PEKTaMU U MOJACIIBIO CO CIydalHbIMU I deKTaMu.

Tema 13. Moaesn ¢ orpaHM4eHHOH 3aBMCHMOM IepeMeHHOI.

Mopenu OunapHoro BbeIOOpa. HemocTaTkw JTWMHEWHOW BEPOSTHOCTHOW MOJENH, MPOOHT-
MOJielb, JIOTUT-MOAENb. Moaenu MHOXECTBEHHOIO Monenb

BBI60pa. YHOPpAAOYCHHOTO

MHOXCCTBCHHOI'O BBI60pa. Mogenu ¢ HeH3ypHp0BaHHOfI 3aBUCUMOM HCpCMCHHOﬁ.

4. MartepunaJibl TeKyIIero KOHTPOJISI yCIIeBaeMOCTH 00y4Yar0IuXCcst

4.1. B xone peanuzanuu aucuuinanibl 51.0.12 JkoHOMeTpHKA MCIOJIB3YIOTCS CJeIYIOIIHe

MeTO/Ibl TEKYIIEro KOHTPOJIS YCIeBAeMOCTH 00YYAKIIUXCS S

Tema (pazaen)

MeToabl TeKyLIero
KOHTPOJISA
yCIIeBaeMOCTH

Tema 1. DxoHOMeTpuKa M €€ CBA3b C DKOHOMHYECKONH TEOPHUEH.
Metononorus 9KOHOMETPHYECKOTO HCCIIEI0OBaHUS. Tunel
SKOHOMHNYECCKHUX NJaHHBIX.

KomnnoxBruym

Tema 2. Monenbs napHol JUHEMHON perpeccu. MeTosl HaMMEHBIINX
kBaaparoB. Teopema ["aycca-Mapkosa.

KonrtponbHas pabota
Komnnmoxsruym

Tema 3. IlpoBepka rumnore3 B MOJECIHM MAapHOW JTHMHEHHOW pEerpeccumu.
Bei6op “Haumnmyumieir” moaenu. HapyiieHue mnpeanochbuloK TEOpeMbl
l"aycca-MapkoBa. Perpeccust 6e3 cBOOOTHOTO WieHa.

KoHnTposbHas padoTa
Komnnmoxsruym

Tema 4. Monens MHOXeCTBEHHON JuHeWHOM perpeccun. MHK.
Teopema T'aycca-MapkoBa. IIpoBepka BBINOJHEHUsS CTaHIAPTHBIX
MIPEIONIOKEeHUH 00 OmMOKax B TMHEHHONW MOIeH HAOIIOICHUH.

KonrtponbHas pabota
Konnoxsnym

Tema 5. IIpoBepka rumore3 M CTaTUCTUYECKHUE BBIBOJABI B MOJEIU
MHOYECTBEHHOH JIMHEMHOU PErpeCcCUH.

Kontponbhas pabora
Konnoxsuym

Tema 6. HenuneiiHble perpecCuOHHbBIE MOJEIIN.

KonrtponbHas pabota
Konnoxsuym

Tema 7. OreHka HCCIIeOOBaHMI, OCHOBAaHHBIX Ha MHOKCCTBCHHOMU
perpeccun.

KonrtponbHas pabota
Konnoksuym

Tema 8. CrannonapHusie BpemeHHbIe psiabl, Mogenun ARMA.

KonrtponbHas pabota
Konnoksuym

Tema 9. HecranmmonapHele BpeMeHHBIC psabl. HaeHTudukamms
CTAIMOHAPHBIX M HECTAIIMOHAPHBIX PAIOB B pamkax moaeneit ARIMA.

KontponbHas pabora
KonnokBuym

Tema 10. PerpeccuoHHbBIi aHaAIW3 Uil CTAllMOHAPHBIX BPEMEHHBIX

Konrtponbhas pabota




pAnoB. JlnHamMuyeckue MOJENH. KonnoxkBuym

Tema 11. PerpeccHoHHBII aHaIM3 HECTAIIMOHAPHBIX BPEMEHHBIX KoHTpoibHas pa6oTa
psinoB. KounTerparus u MOeTu KOPPEKIIUU OIMTUOKaAMHU. KosmmokBuym
Tema 12. Mopenau maHeabHbIX TaHHBIX.
Konnoksuym
Tema 13. Mojienu ¢ orpaHU4eHHOM 3aBUCUMON TEPEMEHHOI. KonTposbHas paboTa
Konnoksuym

4.2. TunoBbie MaTepUAJIbI TEKYIIEr0 KOHTPOJISI YCIIEeBAeMOCTH 00y4aI0IIMXCS

4.2.1. TunoBbie MaTEePHAJLI TEKYIIEr0 KOHTPOJAS VCIEBAEMOCTH 00vYamuxcsa mo teme 1.

«IKOHOMETPHKA H €€ CBA3L C IKOHOMHMYECKOH Teopueii. MeT01010rusi JKOHOMETPHYECKOTQ

uccaenoBanys. THIIBLI JKOHOMHYECKHX JAHHBIX).

Bonpochl K KOJVIOKBHYMY :

1. DKOHOMETpHKaA H €€ CBSI3b C SKOHOMHUYECKON TCOpHUEH.

2. Ha xakue BOTIPOCHI TTO3BOJISTFOT OTBETUTH 3KOHOMETPUICCKUE METO/IBI.
3. Monenu cBsI3U U MOJCIH HAOJIIOICHHIA.

4, DxoHOMETpHYECKas MOJIeJIb, TI0I00paHHAs MOJIEb.

5. Tunsl TaHHBIX U MOJENEH.

5. UCTOYHHKN CTATUCTHYECKHUX JaHHBbIX.

4.2.2. TUoBble MaTePHAJIBLI TEKYLIEr0 KOHTPOJIS VCIEBACMOCTH 00VYAIIINXCH IO TeMe 2.

«MoaesbL napHoi JuHeHHONM perpeccu. Metoa HanMeHbIINX KBaapaToB. Teopema I'aycca-

MapkoBay.

BapuaHT 3a1aHusI KOHTPOJILHOH PadoOTHI:

['omoBBIe MOXOMHOCTH aKkImid Komrmanuii A u B, mpuHamnexamux ofHOW OTpaciu MpHUBEICHB B

TalIunILE.
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

[ToctpouTe MOAENs MAPHON JIMHEHHON PErpecCHH, MO3BOJAIONIYI0 OIEHUTh 3HAYEHUS] T'OJOBBIX
JOXOJHOCTEH akUuil KoMnaHuu A 10 3HAYEHUSM IOJJOBBIX JOXOAHOCTEN akIuii kommanuu B .
Bomnpocel K KOJJIOKBHYMY

1. Teopetuueckas 1 BEIOOpOYHAs perpeccusl.

2. VlHTepriperanus CIy4aifHOTO YJIeHa.

3. JINHEHHOCTh perpeccu 1Mo MepeMEeHHBIM H IapaMeTpaMm.

4. Meron naumenbinux kBagparos (MHK).

5. Cpoiicta MHK oneHoKk napamMeTpoB MOAEIH.

6. 'eomerpus MHK.
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7. IIpeanonoxxeranss MHK u Teopema "aycca-Mapkoga.

8. Beibopounoe pacrpeneneane MHK orenku.

4.2.3. TunoBbie MaTepPHAJbLI TEKYIIEr0 KOHTPOJAS VCIEBAEMOCTH 00VYAIIIMXCH IO TeMme 3.

«IIpoBepKka runore3 B MOAeJN NAPHON JUHEeHHON perpeccui. BoIoop “Hanjyyiieii” Moaeu.

Hapyvmienne npeanocbLIok TeopeMbl I'aycca-MapkoBa. Perpeccusi 6€3 cBOOOJTHOI0 YIEHA.

BapuaHT 3a1aHHsl KOHTPOJIbHOI padoTHhI:

N3yuaercs 3aBUCHUMOCTH KOJHMYECTBO TOBAapOB, IMPOU3BEACHHBIX C Aedekrom Y, oT oObema

CBEPXYpPOUYHBIX YacOB (X)Ho 10 onHOpoaHbBIM 3aBoAaM 3a 201X rox.

x |16 |19 |25 |29 3,2 3,7 3,9 4,1 4.8 4,9
y 184 |93 |99 |10,2 |10,7 |112 |116 |124 |136 |146

Heo6xoaumo:
1. PaccuuTtarh mapameTpsl HapHOM JIMHEHHON perpeccum.

2. Onpenenutb K03()PUIIMEHTH KOPPETSAUU U IETSPMUHAIUY.

3. OLEHHTb MOJIENb Yepe3 CPEIHION0 OMMOKY armnpokcumarui A n F-kputepnii Gumepa.

4. OnpenenuTh CTAaTUCTUYECKYIO0 3HAYUMOCTD [1apaMETPOB PErPECCUU U KOPPETSALUH.

Bonpocel K KOJJIOKBHYMY :

1. TIpoBepka cTaTUCTUYECKUX TUIIOTE3 O KO3(pPUILIMEHTAaX perpeccuu U JOBEPUTEIbHbIE HHTEPBAJIbI.
2. JIByCTOpOHHHE ¥ OJTHOCTOPOHHUE TUIIOTE3HI.

3. Perpeccust ¢ OnHapHOW 00BSICHSIONICH MEPEMEHHOM.

4. Kputepuu kadecTBa MPUOIMHKEHHS TaHHBIX MOJIENBIO U UX MCIIOJIb30BaHUE IS BBIOOpA MOJIEIH.

5. Hapymenus mnpeanonoxeHudt  teopembl ['aycca-MapkoBa — (reTe€poCKeIacTHUHOCTB,
ABTOKOPPEIMPOBAHHOCTH) U UX TTOCIIEJICTBUS.

6. MeToe1 «0OpPHOBI) C HAPYIICHUSIMU TIPENIONIOKEeHHI TeopeMbl ["aycca-MapkoBa.

7. Ucnonp3oBaHue OLICHEHHOM MOJEIHN JJIs MMPOTHO3UPOBAHUA.

4.2.4. Tunosbie MAaTEPHAJIbI TECKYIICI0O KOHTPOJIA VCIIEBAEMOCTH OﬁV‘lalOllll/lXCﬂ mo _teme 4.

«Mopear wMHOKecTBeHHOUW JuHelnHoW perpeccun. MHK. Teopema I'aycca-Mapkosa.

IIpoBepka BLINOJHEHUS CTAHIAPTHLIX NPEANOJIOKEHUH 00 OIHNOKAX B JHHEHHOW MOJeJIH

HA0JIOACHU .

BapuaHThl 3a1aHUS KOHTPOJILHOI padoThI:
Nmerorcs nanubie o 20 cenbCKOX03iCTBEHHBIM paiilOHAM:
Y — ypoxkaifiHOCTb 3€pHOBBIX KYJIbTYp (1/Ta);

X1 — 4nciI0 KONECHBIX TPAKTOPOB (IIpUBEAEHHON MomHOocTH) Ha 100 ra;
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X2 — yucno 3epHoyOopouHbIX komMbaitHOB Ha 100 ra;

X3 — yncno opyauii moBepxHOCTHOM 00paboTku mouss! Ha 100 ra;

X4 — xonu4ecTBO yIoOpeHUil, pacX0oayeMbIX Ha TEKTap;

X5 — KOJIMYECTBO XMMHUECKUX CPEACTB 03/I0POBJICHUS PACTCHUI, PACXOIyeMbIX Ha TeKTap.
[IpoBecTH momIaroBbiii perpecCUOHHbBIA aHAIN3 YPOKAUHOCTH Y

Ha OCHOBE MCXO/IHbIX JaHHbIX.

Beruucnuts onpenenurens marpuns X TX.

Hatitu MHK onenku ko3¢ uiieHToB perpeccum.

HccnenoBath MOTYYEHHYIO MOJI€b HA MYJIbTUKOJUIMHEAPHOCTD.

[Tpu BbIIBIeHUN 3(]dekTa MyTbTHKOUIMHEAPHOCTH TOCTPOUTH W OLEHUTh HOBOE YpaBHEHHE
perpeccun. IHTepnpeTupoBaTh OKOHYATEIIbHBIE PE3YJIbTATHI.

Bonpochl K KOJVIOKBHYMY :

1. CmenieHue n3-3a NPOIyIIEHHON TEPEMEHHOM.

2. MoJiennb MHOKECTBCHHOH JINHEHHOW PETPECCHH.

3. OnieHKa HAMMEHBIINX KBA/IPATOB.

4. Tlpeamono)keHUsT MeTO/la HAaWMEHBUIMX KBaJpaTOB Jii MOJEIM MHOXECTBEHHOW JMHEHHOMN
perpeccun u Teopema ['aycca-MapkoBa

5. [Iporepka BemonHeHus npeanonoxennii MHK.

6. ['eTepocKkeIaCTHIHOCTD.

7. MynbTHKOJITUHEAPHOCTbD.

8. ABTOKOpPPENUPOBAHHOCTbD.

9. Kpurepun xavecTBa NpHOIMKEHHUS JAHHBIX MOJEIBIO PErpeccuu.

4.2.5. TunoBbple MaTepPHAJIbLI TEKYHIEr0 KOHTPOJIS VCIEBAEMOCTH 00VYAIIINXCH IO TeMme 5.

«IIpoBepKa THIOTE3 M CTATHCTHYECKHE BBLIBOALI B MOJEJIN MHOKECTBEHHOHM JHHEHHON

perpeccumn».

BapuaHT 3a1aHus KOHTPOJIbLHOM PadoThI:
1. Uccnenosarenu, MpoaHAM3UPOBaB JAeATENbHOCT 10 GupM, MOIydMIH CIenylolue JaHHbIE
3aBHCUMOCTH 0OBEMa BBITyCKa NPOAYKIHMH (Y) OT KoiuyecTBa pabodux (xi) U CTOMMOCTHU

OCHOBHBIX (DOHIIOB(TBIC. pYO.) (x3).

2 2 2
Yy X1 X2 y X1 X2 VX1 VLAY X1X2

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

Tpebyemcs:
Onpenenuth napHbie ko3 dunmeHTs! Koppemsinuu. Crenars BBIBOI.
[TocTpouth ypaBHEHHE MHOKECTBEHHOW pErpeccMd B CTaHAAPTHU3UPOBAHHOM MaciiTade U B

ecrecTBeHHOH popme. Caenarb SKOHOMHUYECKUI BHIBO/I.
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Onpenenuth CKOPPEKTUPOBAHHBIA M HECKOPPEKTUPOBAHHOW KOI(PGUIIMEHT MHOKECTBEHHBIN
Koppemsiiuu. Crenarb BBIBO.

OrnpeaenuTb CTaTUCTUYECKYIO 3HAYMMOCTh YpaBHEHHUsI ¢ MOMOIIIbI0 F-kputepus. CrnenaTth BbIBO.
Onpenenuts 1eaecooOpa3HOCTh BKIOUYEHUS (pakTopa xq mocie x,. M cTaTUCTUYECKyI0 3HaYMMOCTh
napameTtpa b;.

Hatit yacTHbIe KO3(PHUITUEHTHI JTACTUYHOCTH NPU X, = 3,6 1 X, = 9. CnenaTh BBIBOJ.

Bonpochbl K KOJJIOKBHYMY :

1. IlpoBepka runotes v JOBEpUTEIbHbIC HHTEPBAJIbI AJIsl OHOTO K03 duineHTa.

2. IIpoBepka COBMECTHBIX THIIOTES.

3. TectupoBaHue OrpaHUYEHUS, BKIIOYAIOMIETO HECKOIBKO KO PHUIIMEHTOB MOIEIH.

4. TectupoBanue crienn(UKAIUN MOJICTH MHOYKECTBEHHOW JIMHEIHOMN perpeccuu.

4.2.6. TunnoBble MaTePHAJIbLI TEKYLIEr0 KOHTPOJIS VCIEBAEMOCTH 00VYAIIINXCH IO Teme 6.

«HeanHeliHbIE perpeccMOHHbIE MOJIETH.

BapuaHT 3a1aHisI KOHTPOJILHOH PadoTHI:

[To cemu Tepputopusim LlentpanbHoro paiiona 3a 200X r. U3BECTHBI 3HAUEHUS ABYX MPU3HAKOB.

Paiion Pacxonp! Ha NOKyHIKY CpennenneBHast 3apaboTHast
MPOIOBOJILCTBEHHBIX TOBAPOB TIaTa OJIHOTO pabOTHHUKA,
B 00mMX pacxomgax, %, Yy pyo., X
Bnagumupckas o071. 68,8 45,1
KocTtpomckas 0071 61,2 59,0
OprnoBckas 001. 59,9 57,2
Psi3anckas 00J1. 56,7 61,8
CMouneHckas 00II. 55,0 58.8
TBepckast 001. 54,3 47,2
SpocnaBckas 001, 49,3 55,2

Tpebyerca Ui XapakTepUCTUKH 3aBUCUMOCTH Y OT X paccuuMTaTh NapaMeTphl CTENEHHOH Hu
OKa3aTeJILHOU MOJeIei.

Bonpocsl kK KOJUIOKBHYMY !

1. O0mas crpaTerus MoaenupoBaHus (YHKIIMU HETMHEHHON perpeccuu.

2. Buns! HemuHEHHOCTH.

3. Ilapnas HenuHelHas perpeccusl.

4, BBaHMOHeﬁCTBHe MECXKIY HE3aBUCUMBIMH TICPEMCHHBIMU.

4.2.7. TUoBbIe MaTEePHAJBLI TEKYLIEr0 KOHTPOJIS VCIEBAEMOCTH 00VYAIIINXCH IO TeMme 7.

«O1eHKa UCCIeI0BAHNI, 0OCHOBAHHBLIX HA MHOKECTBEHHOI pPerpeccum.

BapuaHT 3a1aHusI KOHTPOJBLHOH Pa0dOThI:
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ITo umeronuMest UCXOaHBIM AaHHBIM X, Y, P 1 Q C eXeKkBapTaJIbHBIMU 3HAYEHUSAMHU COCTOSIHUSA
pbiHKa 3a iepuog 25 et (1 — 1-i kBapran 1975 rona, 100 — 4-if keaptan 2000 rozga):
[TpoBepbTe HA UACHTHPUIHPYEMOCTh KAXKI0E YPABHEHUE CUCTEMBI U MOJICIH B IIETIOM.
Omnpenenure, Kakue MepeMEeHHbIE Mbl OYJIEM HCII0Ib30BaTh B KAUECTBE HHCTPYMEHTAIBHBIX.
Ouenute Mojeb cripoca u npeioxkenus ¢ nomouisio JIMHK.
Crenaiite BBIBOJIBI O BJIIMSIHMHM HEIEHOBBIX (PAKTOPOB IMPEIJIOKEHHUS U IICHBI XOJOIWIBHUKOB Ha
MPEUIOKEHUE X Ha PhIHKE, & TAKXKE O BIMSIHUH LIEHBI U JJOXO0J1a Ha CIIPOC HA TOBAPHI.
Bonpochbl K KOJJIOKBHYMY :
1. BHyTpeHHss U BHEIIHsAS 000CHOBAHHOCTh HCCIIEI0BaHUS.
2. CMeneHue u3-3a MPOIMYIICHHBIX TIEPEMCHHBIX.
3. Cmemenue u3-3a OMMO0K U3MEPEHUS OOBICHSIONINX IEPEMEHHBIX, OTCYTCTBYIOIIHE JTaHHBIC.
4. Cmemienue u3-3a oroopa HabOII0IeHU, HeTlpaBuiIbHasl crienudukaiys GyHKIIMOHATHLHOU (POPMBI
perpeccum.

. BzanmHOE BiIHSIHUE TIEPEMECHHBIX.

. CHucTeMBbl OTHOBPEMECHHBIX YPaBHECHUH.

. CTpyKTypHas U ipuBeAeHHAs HOPMBI.

. UnentudunmpyemMocTh OTJIEIbHBIX YPABHEHUH CTPYKTYPHOU (POPMEI.

5
4
5
6. DK30reHHbIe, SH/IOTeHHBIE, IPEIONPEACICHHbIE IEPEMEHHBIE.
7
8. OuleHnBaHNE CUCTEMBI OTHOBPEMEHHBIX YPaBHEHH.

9

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

10. [Tousrue o METOAC HHCTPYMCHTAJIbHBIX IICPECMCHHBIX.

4.2.8. Tunosbie MaTEPHAJIbI TCKYIICI0O KOHTPOJIA YVCIIEBAECEMOCTH oﬁvqamumxca no_reme 8.

«CTrannoHapubie BpeMeHHbIe psaabl, Moaeaun ARMA.

BapuaHT 3a1aHusI KOHTPOJIbHOM PadoOTHI:

[To WCXONHBIM JAaHHBIM ITOCTPONTE HECKOJBKO MOJENEH C Pa3JIM4YHbIM KOJIMYECTBOM JIArOB.
WccnenoBath psij MCXOMHBIX JAaHHBIX HA CTAIAOHAPHOCTH C TIOMOIIBI0 BU3YaJbHOTO TECTUPOBAHUS
psnoB, ACF, PACF-tectoB. Ouenure napamerpbl MOCTPOEHHBIX Mojened ¢ nomormbio MHK u
BBIOpaTh M3 BCEX MOJeNeld Ty, KOTopas HauOoliee aJeKBaTHa JaHHBIM. VIHTepmpeTupoBaTth
MOJTYYCHHBIC PE3YIIbTaThl BRIOPAHHOW MOJIEIH.

Bonpocsl kK KOJVIOKBHYMY !

1. BpemenHoit psif.

2. CToxacTU4ecKuil ciryyaiiHbIi mporecc.

3. CranmoHapHbIE€ BPEMEHHBIE PSJIbI.

4. ABTOKOppEISIIMOHHAS (YHKITHS.

15



5. benprit mrym.

6. [IpoBepka Ha raycCOBCKHI ONBIH IIIyM.

7. MA(q). Onepatop 3ana3asiBanusi. MA(1).

8. UnentudunupyemMocTh, yCI0BHUE OOPAaTHMOCTH.

9. JIunenHbIe MPOIECCHI.

10. Paznoxenue Bonbaa.

11. [IpumepsI cTallMOHAPHBIX BPEMEHHBIX PSII0B B YKOHOMHUKE.

12. TIpouecc AR(p), ycaoBre CTallMOHAPHOCTH.

13. [IpencraBieHue B BUI€ CKOJIB3SIIETO CPEIHET0 OECKOHEUHOTO MOPSIIKA.

14. MA(qQ) — ycioBue 0OpaTUMOCTH — MPEIACTABICHHE B BHJE Mpolecca aBTOPETPECCHH
OECKOHEYHOT0 MOopsi/IKa.

15. HeoGpatumsrii mporiecc MA(1).

16. IIpomecc aBTOperpeccMu, HaYMHAIOMIMICA B OMpPEIEICHHBIH MOMEHT BPEMEHH, BBIXOJ Ha
CTaOUJIbHBIA PEKUM.

17. Koppenorpamma mporiecca AR(p).

18. Ypasuenus FOna-VYoxkepa.

19. Monenun ARMA, ycioBue CTallMOHAPHOCTH, MPo0IieMa 00X MHOKHUTEICH.

20. Monenmun ARMA, yuuThIBaroImuye ce30HHOCTb.

21. Wnentudukanus cranuoHapHod wmojenun ARMA 1o aBTOKOPpENAIMOHOM H YacTHOM
ABTOKOPPENALUOHHON (QYHKITUSIM.

22. Tabnuiibl MOBEEHUS KOPPEIOTPaMM.

23. BeibopouHas Koppenorpamma.

24. DproAnYHOCTb.

25. Kputepuu 17151 mpOBEPKH PAaBEHCTBA HYIIIO aBTOKOPPETSIUI 1 YaCTHBIX aBTOKOPPEIISIIHA.

26. IlpencraBnenne u mnpumenenue Q-tectoB bokca-Ilupca u Jlbtonra-bokca ans rpynmsl
BBIOOPOYHBIX aBTOKOPPEIISIINH.

27. Metononorus bokca-J/[>keHKkuHCa.

28. OueHuBanue ctanronapaoi mojenu AR(p).

29. OueHuBanue cranoHapHon moaenu MA(q).

30. OuenuBanne crannonapaoit ARMA(p,q).

31. JlnarHoCTHKA OLICHEHHOW MOZICITH.

32. Bo16op Mojiesin, OCHOBaHHBINH Ha WH(POPMAIIMOHHBIX KPUTEPHSIX.

33. [Iporuo3upoBaHye Ha OCHOBE MOA0OPaHHON MOAEIH.
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4.2.9. TunoBble MaTepHAJbLI TEKYIIEr0 KOHTPOJAS VCIEBAEMOCTH 00VYAIUXCcHd mo reme 9.

«HecTanmmoHAPHBLIE BPEMEHHbIE PSAIbI. I/IHeHTI/I(l)I/IKaHHﬂ CTANMOHAPHBIX U HECTAIMOHAPHBIX

psaoB B pamikax Moaeaeii ARIMAY.

BapuaHT 3a1aHus1 KOHTPOJBLHOH PadOTHI:

[Tposectn mog6op ARIMA-Moienn 1o JaHHBIM 30J0TOBATIOTHBIX pe3epBoB Poccum ¢ 31.12.15
no 12.10.17 u cnenats nporHo3 Ha § Helelb BIEpes.

Bonpochl K KOJUIOKBHYMY:

1. HecraunoHnapHsble psijbl.

2. [Ipouecc, cTalmoHapHBIA OTHOCUTENBHO I€TEPMUHUPOBAHHOTO TPEHIA.

3. CroxacTu4ecKuil TpeH .

4. TS u DS psner.

5. Moneau ARIMA.

6. Kputepuu {uxu-dymniepa.

7. PazButne u wwmoctpauus tecra Juku-®Oymnnepa u pacmmpenHoro tecra Juku-dymnepa Ha
HAJIMYHME €IMHUYIHOTO KOPHSI.

8. UyBCTBUTENIBHOCTH K HATUYHIO IETEPMUHUPOBAHHBIX PETPECCOPOB.

9. F-cratucruku.

10. KBagpaTuU4HBIN TpEH/I.

11. KpaTHble KOpHH.

12. MHoroBapuaHTHas Ipoleypa.

13. Ipyrue kputepum.

14. Tlonstue o Tecte @mnunca-Ileppona.

15. Tlonstue o Tecte Kwiatkowski, Phillips, SchmidtandShin (KPSS, 1992) na cranimonapHocTb.
16. Ionstue o recte DF-GLS, pazpaborannoro B Elliott, Rothenberg, andStock (1996).

17. UccnenoBanue mnpobisieM, BOSHUKAIOMUX MPU TECTUPOBAHUHU HA €IMHUYHBIN KOPEHb (KPUTHKA
Henbcona u Ilnoccepa (NelsonandPlosser (1982)) TecToB Ha eTMHUYHBINA KOPEHB ).

18. MccnenoBanre HEKOTOPBIX TECTOB HA €AMHUYHBIN KOPEHD TP HATMYUN CTPYKTYPHOTO C/IBHTA.
19. Ilonsatue o Tecrax Ileppona u 3uBoTa-DHApIOCA HA EAMHUYHBIA KOpPEHb IPH HAIMYHH
CTPYKTYPHBIX CABUTOB B JJAHHBIX.

20. TToHsATHE O CE30HHBIX STUHUIHBIX KOPHSIX.

4.2.10. TunoBblie MaTePHAJIbI TEKYHIIEr0 KOHTPOJIS ycleBaeMocTH o0yuarommxcs mo reme 10.

«PerpeccCHOHHBIM AHAJIN3 ISl CTAIIMOHAPHBLIX BPEMEHHBIX PSIOB. /IMHAMUYECKHE MOJAEIN).

BapuaHT 3a1aHus1 KOHTPOJBLHOH Pa0dOTHI:
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NmeroTcst nanHbie 00 M3MEHEHUH AcHEeXHOU Macchl (M) u m3menennn 1ieH (P) 3a mepuoa 1980 —
2004 rr. U3yunts rpaduk HM3MEHEHUS IEHEKHOW MAacChl M LIEH 32 PAacCMaTPUBAEMBbIi MEPHUOI.
BbIABUTE BU3yalIbHBIN XapaKTep B3aUMOCBS3H JAHHBIX [IOKa3aTeleH.

OneHure NPUBEICHHYK CHUCTEMY JUIl M3MEHEHHs JIEHEKHOM Macchl M M3MeHeHus leH. Haiitu

CTPYKTypHble KOA(h(ULUUEHTHI, HCIONb3YSd AOMOJHUTEIbHOE HIACHTU(DUIUPYIOUIEe YCIOBUE

ﬁmp = 0. [IpoBepuTs, 00YCIOBIMBACT JIM U3MEHEHNE AEHEXKHOMH Macchl Ap; .

Bonpocskl K KOJJIOKBHYMY :

1. JlunamMuyeckue MOJeIu.

2. Mopenb BEKTOpHOU aBTOperpeccuu (vectorautoregressivemodel, VAR).

3. Ycaosue cradunpaocT VAR, HaxoXXIeHne CTaOMILHOTO COCTOSIHUS.

4. Otkpeitasg VAR.

5. Haxoxaenue ctabunpHOM CBSI3U MKy psiaamu, coctapisionmmu VAR.

6. [Ton6op u onennBanue VAR, nuarnoctTudeckue mpoueayphl.

7. Vlcionb3oBaHre MHOTOMEPHBIX HMH(OpPMAaLMOHHBIX KpuTepueB: Akauke, XeHHaHa-KyunHHa) u
[IIBapua-baieca.

8. Bpibop crnenudukanuy MOAETH, ONTHUMAIbHOM TIyOMHBI 3ama3[blBaHUN, OCHOBAaHHOW Ha

UH(OPMALIMOHHBIX KPUTEPUSIX.

4.2.11. TunoBbie MAaTEPHAJIbI TEKYIIEr0 KOHTPOJIS VCIEeBAEMOCTH 00yyaonmxcs no reme 11.

«PerpeccHOHHBII _aHAJIN3 HECTALMOHAPHLIX BpPeMEHHBLIX psiaoB. KouHTerpammsi m_Mojaean

KOPPEKINH OITHOKAMI).

BapuaHT 3a1aHusl KOHTPOJIBHOI PadoTHhI:

YCTaHOBUTh BO3MOXHOCTh HAJIMYMS TPUYUHHO-CICJACTBEHHOW CBSI3M MEXKIy NPUOBLIBIO
npennpusatust (F) u uHBecTunusmu B ocHoBHOW kamutan (G) ¢ momompio Tecta ['pamxkepa.
[TpoBepUTH TUTIOTE3BI C PA3TUYHBIM KOJIUUYECTBOM JaroB. CAenaTh BBIBOIBI.

Bonpochl K KOJUIOKBHYMY:

1. JloxkHas (KaKymasicsi, MHUMas) perpecCHOHHAs CBSI3b MEX/Y HECTAIMOHAPHBIMH BPEMEHHBIMH
psaaaMu.

2. KounterpupoBaHHbIC BPEMEHHBIE PSAJIbI, PAHT KOUHTET PAIIHH.

3. Bo3MOXxHBIE TPUMEHEHUS K SKOHOMUYECKUM MOJIEIISIM.

4. TectupoBaHHE Ha HATMYNE KOMHTETPAITUH.

5. Teopema npencrasnenus [ peiinmxkepa.

6. Mogens koppekuuu omubOkamu  (ErrorCorrectionModel - ECM), wuHTepnperanus

koaurmentoB ECM.
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7. JIByxctymenuaras mporeaypa OHria-I'peiinmkepa mnoctpoenuss ECM mo wumeromumMmes
CTaTUCTUYCCKUM AAaHHBIM.

8. TCCTI/IpOBaHI/Ie Ha HAJIW4YUC KOUHTCIpalunu MCEKAY HCCKOJIIbBKUMHW BPEMCHHLBIMU psaaaMu U
OmpeJieNIeHHe PAaHTa KOMHTEPALMH C HCIOJIb30BaHUEM MpolLieayphl MoxaHceHa.

9. Be1bop MozienH ¢ UCIOIb30BaHUEM HH()OPMALIMOHHBIX KPUTEPHEB.

4.2.12. Tunosnie MATEPHAJbI TEKYIIIEr0 KOHTPOJIS YCIEBAEMOCTH 00YVUAIOIIMXCS 10 TEMeE 12.

«Mojean naHeJbHbIX JAHHBIX).

Bonpochl K KOJUVIOKBHYMY:

1. PerpeccroHHBIC MOAETH JUTSI TAHENBHBIX TAaHHBIX, COATaHCUPOBAHHBIC MTAHEIH.

2. Mopensb ¢ pukcupoBaHHBIME () (heKTamH.

3. Mogens co ciydaiiHbiMu 3 dexTamu.

4. BpiObop Mexay MOAENbl0 ¢ (PUKCUPOBAHHBIMH 3(P(EeKTaMH U MOAENBI0 CO CIy4ailHBIMU

s dexTamu.

4.2.13. TunoBbie MATEPHAJIHI TEKYIIEr0 KOHTPOJIS YCIIeBAEMOCTH 00yyaommxcs mo reme 13.

«MoaeJu ¢ OrpaHHYeHHO 3AaBHCHMO¥ TepeMeHHOoH.

BapuaHT 3a1aHusI KOHTPOJIbHOH PadoTHI:

Tpebyercss uccinenoBaTh 3aBUCUMOCTh pELIEHHs] O BbIOOpE MpEeANnpusATUs OT IOoKa3aTelied ero
Ha/iexkHOCTH. HpopManus o NpeAnpusITUsiX, y4aCTBOBABUIMX B TEHJIEPaxX 3a MPEAbLAYILUI Tepruo
BpPEMEHHU, MTPEJICTaBlIeHa B TAOJIMIIE UCXOIHBIX TaHHBIX:

Y — pelieHue o BbiienaeHuu cpeacts (1 — npuHaTh, 0 — OTKIOHUTB);

x1 — mena crurasa (Teic. $ 3a 1 71);

X2 — Ka4ecTBO CIuiaBa (6aioB);

X3 — Bpemsl (PYHKIIMOHUPOBAHMSI ITOCTABIIMKA (JIET);

X4 — yJaJleHHOCTb MOCTaBIIMKA (ThIC. KM);

X5 — MpeaCTaBUTENbCKHIE PACXObI (ThIC. $).

[Toctpouts logit- u probit-momenn 3aBUCHUMOCTH pPEIICHHUS O BBIICICHHU CPEICTB Ha 3aKYIKY
CHEIICIUIABOB OT TOKa3aTeleld HaJeKHOCTH IOCTaBIIMKA M OIEHUTh KOI((UIMEHTHl JaHHBIX
Mozenel. MHTepnpeTupoBaTh MOITYyYEHHbBIE MOJEIH.

Bonpochl K KOJUIOKBHYMY:

1. Mopnenu 6uHapHOTO BHIOODA.

2. HepoctaTku TMHEWHOUW BEpOSITHOCTHOM MOJIETH.

3. [IpobuT-MoIeh.

4, Jlorut-MOI€eib.
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5. Mopenu MHOXECTBEHHOTO BBIOOpA.
6. Mozenb ynops104eHHOI0 MHO>KECTBEHHOTO BBIOODA.

7. Monenu ¢ neH3ypupOBaHHOM 3aBUCUMOM NTEPEMEHHOM.

5. OueHouyHbIe MAaTEPHAJIBI IPOMEKYTOUHON ATTECTANUM MO AUCUUIIJIMHE

5.1 DKx3aMeH NMPOBOAUTCS C IPUMEHEHHEM CJIelYIIIUX MeTOI0B (CPeACTB):

DopMOil TPOMEKYTOUYHOTO KOHTPOJIS MOCJE M3YYEHUS] AUCUUIUIMHBI B KaXXIOM CEMECTpe
SIBJISICTCS] DK3aMEH B TMCBMEHHOH (hopme.

OTBETCTBEHHBIM 3TAIlOM Y4eOHOTO IMpOoIiecca SIBISETCS C/1ada MPOMEKYTOYHAsI aTTECTAIIHS.
beccriopHbIM (haKTOPOM YCIIEITHOTO 3aBEPUICHHUS OYEPETHOTO CeMecTpa SIBJISCTCS KPOIOTIWBAs,
cuUcTeMaThyeckass paboTa CTyJeHTa B TEUEHHE BCEro ceMmecTpa. B 3ToM ciydae mOJIroToBKa K
MPOMEXKYTOUHOM arrectauu OyaeT SBISATHCS KOHIEHTPUPOBAHHOM CHCTeMaTHU3allieil Bcex
MOJTYYECHHBIX 3HAHUW MO JAHHOW TUCIUIUIMHE.

B nHauvasnie cemecTpa peKOMEHYETCS M0 BCEM M3Yy4aeMbIM MPEAMETaM MOJYYUTh BOIPOCHI K
MIPOMEKYTOUHOM aTTecTalluM, a TaKKe HCIOIb30BaTh B Ipolecce 00yd4eHHs MpOorpaMMmy, Apyrue
METOJMYECKUE MaTEPHAIIbI, pa3paboTaHHBIC MO JaHHOHN TUCIMIUINHE.

I[Ipy 1OATOTOBKE K  NPOMEKYTOUYHOW  ATTECTALMM  KOHCTPYKTHUBHBIM  SIBJISIETCSA
KOJUIEKTUBHOE OOCYKJIEHHE BBIHOCHMBIX Ha JK3aMEH BOMPOCOB C COKYPCHHUKAMH, YTO TMO3BOJISIET
MOBBICUTH CTETIEHb CUCTEMATHU3AINH U YTITyOJIeHUs 3HAHUH.

[lepen mnociemHUM CEMHUHAPOM IO MPEAMETY CIEAYET COCTaBUTh CIMCOK BOIPOCOB,
TpeOyIOMMX JOMOJHUTENBHOTO Pa3bsCHEHHs] TMPENojaBaTeieM Ha KOHCYJIbTAIlMM Tepes
MIPOMEXKYTOUYHOU aTTECTALlUEH.

[Tpu peanuzanuu npomexxyrouHoit arrectauuu B 30/JOT MoryT ObITh HCIIOJIB30BAHBI CIIEAYIONINE
bopMmBI:

1.Ycrao B 1OT - B popMe yCTHOTO OTBETA HA TEOPETHUYECKUE BOMIPOCHI M pelieHus 3a/1auu (Kerica).
2. Ilucemenno B CJIO ¢ mpokTopuHroM - B (hopMe€ MHCbMEHHOIO OTBETAa Ha TEOPETHUECKUE
BOIPOCHI U pelIeHus 3a1a4uu (Keiica).

3. TectupoBanue B C/1O ¢ NpOKTOPUHIOM.

5.2. OueHoYHbIe MAaTEPHAJIbI IPOMEKYTOUHOM aTTecTaluu

KomnoneHr ITpomesxyTOUHBIH/KITF0OUEBON .
Kpurepuii onieHnBaHus

KOMIIETEHIINH WHAWKATOp OLIEHUBAHUS
OIIK OC-4.1 Crnocoben MPUMEHATH | BeisiBisser 1mpo6iieMbl  3KOHOMHMYECKOTO
[IprmMeHsleT 3HaHWS | COBPEMEHHYIO METOJIMKY | XapaKTepa Mpy aHaJIN3e KOHKPETHBIX
CUCTEMHOTO IIOCTPOEHUS CUTyallui M TpejaraeT Ccrnocodbl HX
aHalisa Ha yPOBHC | sxomomeTpudeckux Mojenell; | pereHus, OLICHUBAET 0XKUJAaeMbIe
XO3TUCTBYIOIIHX MeTOBl M TIPUEMbI AHATN3a | Pe3yIbTAThL.
CyOnexTOoR JKOHOMMYECKHX SBJIICHUU W | Bnameer COBpeMEHHBIMH  METOAMKAMU
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OIIK OC-4.2 | mpouieccoB ¢ MOMOIIBIO | pacueTa u aHaJIn3a COLIMAJIbHO-
IIpuMeHseT METO/IBI | CTAHIAPTHBIX TEOPETHYECKUX | IKOHOMUYCCKHUX IOKa3aTeseH,
CUCTEMHOTO u DKOHOMETPUYECKHUX | XapaKTEPU3YIOIINX DKOHOMHUYECKUE
aHaln3a AL | Mo ernei MIPOIIECCHI U SIBJICHUS HA MUKPOYPOBHE
peLieHus

IPUKJIAJHBIX 33184

TunoBble OLIEeHOYHbIE MATEPHAJIBI IPOMEKYTOYHOM aTTecTalluu

Cnmcok BONPOCOB /151 OATOTOBKH K 3k3ameny (Tembr 1-8)

1. DKOHOMETpHKA U €€ CBSA3b C SKOHOMUUYECKON TEOpHEH.

2. Mogenu cBsi3M M Mojenu HaOJIIOAEHUM; SKOHOMETpUYecKas MoJelb, NOoJo0paHHas
MOJI€b.

3. Tunsl JAHHBIX U MOJICIICH.

4. VICTOYHUKH CTAaTUCTHYECKUX JAHHBIX.

5. Teopetnueckas 1 BEIOOpOUHas perpeccusi.

6. aTepnperanus cry4aifHOTO YieHa.

7. JINHEMHOCTH PEerpeccuu 1o NEPEMEHHBIM U ITapaMeTpam.

8. Meroa HanmeHnbIux kBaaparos (MHK).

9. CroiictBa MHK onenok napamerpos mojenu. I'eomerpus MHK.

10. IpenamonoxeHus: METO1a HAMMEHBIIMX KBaIpaToB U Teopema ["aycca-Mapkosa.

11. Beibopounoe pacnpenenenne MHK onenxku.

12. TIpoBepka CTaTMCTUYECKUX TUIOTE3 O KOA(PPUIMEHTaX PErpecCHMd U JOBEPUTENbHBIC
UHTEPBAJIBI.

13. JIByCTOpOHHHE ¥ OJJHOCTOPOHHHE THITOTE3HI.

14. Perpeccus ¢ OuHapHON 00BACHAIOIIEH IEPEMEHHOM.

15. Kputepuu kadectBa npHOIMKEHHUS TaHHBIX MOJEIbIO U UX MCIIOJIB30BaHUE JUIsl BBIOOpa
MOJIETH.

16. I'eTepocke1aCTUYHOCTb.

17. MynbTUKOJUIMHEAPHOCTb.

18. ABTOKOPPEIHPOBAHHOCTb.

19. Metoab! «00pb0BI» ¢ HApYLICHUSAMH TPEATION0KEHUH Teopembl [ 'aycca-Mapkosa.

18. Mcnionb30BaHue OLEHEHHOW MOJIENH /ISl TIPOTHO3UPOBAHMUSL.

19. Cmemenune u3-3a MPOMyIMIEHHOW MEPEMEHHOM.

20. Mojienb MHOXXECTBEHHOW JIMHEHHOHN perpeccuu.

21. OnieHKa HAMMEHBIINX KBaIPaTOB.
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22.

[IpeamonokeHuss MeToAa HAWMEHBIIUX KBAapaTOB IS MOJEIM MHOXKECTBECHHOM

JIMHENHOM perpeccuu u reopema I'aycca-Mapkosa.

23.
24,

[IpoBepka BoionHeHus npeanonoxennii MHK.

Hapymenust npeanonoxenuii Teopemsl ['aycca-MapkoBa, UX MOCIEACTBUS U METOJbI

«OOpBHOBI» C HUMH.

25.

Kpurepun kadectBa NpUOIMKEHHS AAHHBIX MOJEIBI0 MHOYKECTBEHHOW JIMHEHHOU

pPErpeCCun U UxX MCIOJIb30BAHUC IJIA BbI60pa MOACIIN.

26.
27.
28.
29.
30.
31.
32.
33.
34.
35.
36.
37.
38.
39.
40.
41.
42.
43.
43.
44,
perpeccum.
45,
46.
47.
48.
49,
50.
51.

IIpoBepka runoTes v JOBEPUTENIbHbBIE HHTEPBAJIBI Ul OJTHOTO KO3 duLneHTa.
IIpoBepka COBMECTHBIX THIIOTES.

TectupoBanme orpaHUYEHUS, BKIIIOYAIOIIET0 HECKOIBKO KO3 (PUITMEHTOB MOAETIH.
TectupoBanne cennpuKauy MOICTH MHOKECTBEHHOW JIMHEHHON perpeccuu.
OOwas cTpaterust MoJenupoBaHusl (PyHKIIMM HEJIMHEHHOHN perpeccuu.

Bunbl HeTMHENHOCTH.

[TapHas HenuHeHas perpeccusi.

B3aumopeiicTBue Mex 1y He3aBUCHUMbBIMU I1I€PEMEHHBIMU.

BHyTpeHHss 1 BHELIHAST 000CHOBAaHHOCTh MCCIIEJOBAHUS.

CMmenieHue U3-3a NPOIMYIICHHBIX IEPEMEHHBIX.

CwMmenienue u3-3a OUMO0K U3MEPEHUS OOBSICHSIOIIMX IEPEMEHHBIX.
OTcyTCTBYIONINE TaHHBIC, CMEIIEHUE U3-3a 0TOOpa HAOIIOICHUH.
HenpaBunbHas cnienuukanus GyHKIMOHAIBHONW (POPMBI PETPECCHH.
B3aumHoOe BIusSHUE IEPEMEHHBIX.

CucreMbl OTHOBPEMEHHBIX YPaBHEHUH.

CrtpykTypHas 1 npuBeeHHas GOPMBI.

OK30TeHHbIE, YHIOT€HHBIE, TPENONPEIEICHHBIE IEPEMEHHBIE.

W neHTtudunupyeMocTs OTAIbHBIX YPAaBHEHUN CTPYKTYPHOM (OpMBI.
OneHnBaHUE CUCTEMBI OJJHOBPEMEHHBIX YPABHEHUIA.

BHyTpeHHsis ¥ BHemHssT OOOCHOBAHHOCTb MPU NPOTHO3WPOBAHUU IO MOJEIHU

ITonsTHE O METOAE NHCTPYMEHTAIIBHBIX IEPEMEHHBIX.
BpemenHoii psn.

CroxacTu4ecKuil Ciry4aiHbIi MpoLecc.
CranuoHapHble BpEMEHHBIE PSJIBI.
ABTOKOppEISLIMOHHAs (QYHKIIHUS.

benblii mrym.

[TpoBepka Ha TayCCOBCKHIT OEIIBIH IIyM.

22



52. MA(q). Oniepatop 3ana3asiBanust. MA(1).

53. UneHTuunupyemMocTb, yCIoBIUEe 0OPAaTUMOCTH.
54. JInnelnHble IPOLECCHI.

55. Paznoxenune Boipaa.

56. [IpuMepsl cTallMOHAPHBIX BPEMEHHBIX PSAIOB B 9KOHOMHUKE.

5

\l

. IIpouiecc AR(p), yciioBre cTalilMOHAPHOCTH.

58. [IpencraBneHne B BUAE CKOJB3AIIETO CPETHETO OECKOHEYHOTO MOPS KA.

59. MA(Q) — ycioBue OOpaTMMOCTH — IPEACTABICHHE B BHJE IPOIECCa aBTOPETPECCHH
0OECKOHEUHOTO MOpPSIKA.

60. HeoGpartumsrit mporecc MA(1).

61. [Ipomecc aBTOperpeccuy, HAUMHAIOIIMICS B ONPEICICHHBIII MOMEHT BPEMEHH, BBIXO]T Ha
CTaOWIIBHBIA PEIKUM.

62. Koppenorpamma mporecca AR(p).

63. YpaBuenus FOna-Yoxkepa.

64. Moaenmu ARMA, ycioBre CTallMOHAPHOCTH, IpodIeMa 00X MHOXKHUTEIICH.

65. Mogenu ARMA, yuuThiBaroye c€30HHOCTb.

Cnucok BONPOCOB /U151 IOATOTOBKH K 3a4eTy ¢ oneHkoii (Tembr 8-13)

1. Unentuduxamus craumoHapHoilt moaenun ARMA 1o aBTOKOppENSIIMOHOM M YacTHOMN
aBTOKOPPENILIUMOHHON (DYHKIIMSM.

2. Tabnu1el NOBECHUS KOPPEIOTPaMM.

3. Beibopounasi koppenorpamma.

4. Dprogu4HOCTb.

5. Kpurepuu a5 npoBepKu paBeHCTBA HYJII0 aBTOKOPPEIIALMIA U YaCTHBIX aBTOKOPPEIAIHA.

6. IIpencrasnenne u npumenenue Q-tectoB bokca-ITupca u JIptonra-bokca s rpymmsi
BbIOOPOYHBIX aBTOKOPPEIISIIHA.

7. Metononorust bokca-J>xeHkuHca.

8. OnenuBanue crannoHapHoit moaenu AR(p).

9. OnenuBanue cranoHapHoit moaenu MA(Q).

10. OuenuBanue cranuoHapaoii ARMA(p,q).

11. JlnarHocTrKa OIICHCHHOW MOJICIIH.

12. BeiOop Mozenu, OCHOBaHHBIN Ha HHPOPMALIMOHHBIX KPUTEPHUSIX.

13. IIporuo3upoBaHue Ha OCHOBE MO1I00PAHHON MOJIENH.

14. HecrarmmoHapHbIe PsIbL.

15. IIpouecc, cTaniMoOHapHBII OTHOCUTEIHHO AETEPMUHUPOBAHHOTO TPEHA.
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16. Croxactuueckuii TpeHa. TS u DS psiapl.

17. Monenu ARIMA.

18. Kpurepun [quku-Oymiepa.

19. PazButue n nwutroctpanus tecta Juku-dymepa u pacmmpennoro tecra Juku-Dymepa
Ha HAJIMYMeE eUHUYHOTO KOPHSI.

20. UyBCTBUTETHHOCTh K HATHYHUIO JIETCPMUHUPOBAHHBIX PETPECCOPOB.

21. F-cratuctukmu.

22. KBajipaTU4YHBIN TPEH]I.

23. KpaTHbie KOpHH.

24. MHOTrOBapHaHTHAs MPOIeaypa.

25. HccnenoBanue mpoOiieM, BO3HHKAIONIMX NPU TECTHPOBAHUHM HA CIUHUYHBIA KOPEHB
(xputuka Henbcona u [lmoccepa (NelsonandPlosser (1982)) TecToB Ha e TMHUYHBINA KOPEHB ).

26. VccnenoBanrne HEKOTOPBIX TECTOB HA €AMHUYHBIN KOPEHb MPU HAMYUHU CTPYKTYPHOTO
C/BHTIA.

27. Tlonstue o tectax Ileppona u 3uBoTa-OHApIOCA HA €AMHUYHBIA KOPEHb NMPH HATMYUU
CTPYKTYPHBIX CABUTOB B JaHHBIX.

28. TloHsATHE O CE30HHBIX €AUHUYHBIX KOPHSIX.

29. Junamuueckue MOJICJIH. Mopenb BEKTOPHOU aBTOPETPECCUU
(vectorautoregressivemodel, VAR).

30. Ycaosue cradbmnpHoctd VAR, Hax0oKIeHHE CTAOMILHOTO COCTOSHUS.

31. OtkpsiTast VAR.

32. HaxoxxeHre cTabMIIbHOM CBSI3M MEXIY psagamu, coctaBisitonvu VAR.

33. [Ton6op u onennBanne VAR, muarHocTu4eckue mpoueayphl.

34. Hcrnonb30oBaHME MHOTOMEPHBIX HH(MOPMALMOHHBIX KpuTepueB: Akanke, XeHHaHa-
Kynnna) u llIBapua-baiieca.

35. Beibop crierupukanui MOJIeTH, ONTUMAIBHOMN TITyOWHBI 3aIma3/IbIBaHui, OCHOBAaHHON Ha
UH(OPMAITMOHHBIX KPUTEPHSIX.

36. JloxkHas (kaxymiascsi, MHHUMas) pPErpeCCHOHHAsl CBsI3b MEXIy HECTallMOHAPHBIMU
BPEMEHHBIMU PsIaMHU.

37. KouHTErpUpOBaHHBIEC BPEMEHHBIC PSIBI, PAHT KOMHTETPAITHH.

38. Bo3MokHBIC TPUMEHEHHS K SKOHOMHYECKHM MOJICTISIM.

39. TectupoBaHue Ha HATUYKME KOWHTETPAITHH.

40. Teopema npencrasnenus [ peitHxepa.

41. Mogens xoppekuuu ormbkamu (ErrorCorrectionModel — ECM), untepnperanus

koaurmentoB ECM.
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42. JIsyxcryneHuaras mnporeaypa DHria-I pelinmkepa noctpoenuss ECM mo umeromumMes

CTaTUCTUYCCKUM OaHHBIM.

43. TecTupoBaHUE HAa HAIMYME KOMHTETPAIIMU MEKIY HECKOIBKUMH BPEMEHHBIMU PSJAMH.

44, OnpeneneHne paHra KOMHTETPALMK C MCIIONb30BAHNEM IIpoLeaypsl MoxanceHa.
45. Bp160p MOI€NN C UCTIOJIB30BaHNEM MH(POPMAITMOHHBIX KPUTEPHUEB.

46. PerpeccroHHBIC MOETH JUIS TAHETBHBIX JTAHHBIX, COAIAHCHPOBAHHBIC TTAHEIH.
47. Mopnenb ¢ GUKCUPOBAHHBIMU 3P PEeKTaMu.

48. Mopenb co cirydaitHeIMH 3 deKTamu.

49. Bp16op Mexay MOenbio ¢ (PUKCUPOBAHHBIMU d(PPeKTaMu U MOJCIBIO CO CIyd4allHBIMU

s dexTamu.
50. Moaenu 6GuHAapHOTO BEIOOPA.
51. HepocraTtku TMHEHHOM BEPOSATHOCTHON MOJICIH.
52. IIpoOut-mMonaesb.
53. Jlorur-mMo€eb.
54. Monenu MHOKECTBEHHOT'O BBIOOpA.
55. Mogenb ynopsiIo4eHHOr0 MHOYKECTBEHHOTO BHIOODA.
56. Mogenu ¢ eH3ypupOBaHHOM 3aBUCUMON IEPEMEHHOM.

HpuMeprle BapUaHTbI 9K3aMECHAIIUOHHBIX OHnJIeTOB

3K3AMEHAIIMOHHBIN BUJIET Ne 1
N0 JMCHHUIIHHE «JKOHOMETPHKA»
1. JIuHeHHOCTH perpeccuu 1o nepeMeHHbIM 1 IapaMeTpam.
2. HenpaunbHas ciennukanus QyHKIIMOHATBHON (HOPMBI pETpecCHH.
3. MHccnenoBanue Biimoyaet 10 ManbIx npeanpuaTuii 06padaTeiBaroei MPOMBIIIIIECHHOCTH,

rae Y — notpebiieHre MaTepuasoB, ThIC., py0. U X - 00BbeM POU3BOICTBA, THIC., pyO.

Ne npeampusitus O0BeM MPOU3BOJICTBA, THIC., [ToTpebnenue MaTepuanos,
py6., X THIC., py0. Y
1 21,5 116
2 20,5 125
3 26,5 128
4 28 135
5 24 1445
6 21,5 147
7 22 151
8 25,5 182
9 27,5 170
10 29 155,5
TpeOyercs:

[TocTpouTh nMUHEHHOE YypaBHEHUE MMapHOU perpeccuu Y oT X. CuenaTth BHIBOJ.
Paccuurats nuHEHHBIN K03 GUIMEHT MapHOoi Koppensiun CrenaTh BEIBOI.

Cpennroro omuoOKy anmpokcumanuu. Crenars BEIBOI.
C nomormpio F- kputepus Ouiiepa OEHUTE CTATUCTHYECKYIO HAJIC)KHOCTh PE3YJIbTATOB
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PErpecCUOHHOTO MOJICIUPOBAHUS.
4. VImeroTcsl naHHble O MPUObUIM KOMITaHWU 3a 16 KBapTaynoB. BbpUTH MONydeHBI ClEAYIOLIUE
3HAYEHHE OLIEHKU CE30HHON KOMIOHEHTHI C TOMOIIbIO MYJbTUILIMKATUBHON MOJIEIH.

Ne kpaprana, |
Ton
| 1 Il 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:

OHpeIleJII/ITI) CKOPPEKTHPOBAHHBIC CC30HHBIC KOMIIOHCHTLI C ITIOMOLIBIO My.]II:THHJIHKElTHBHOﬁ

MOJENH.

Craenath MPOrHO3 MPUOBLTA KOMIIAHUH HA IIEPBOE BTOPOE CIIEAYIOIIETO roia.
Vpasuenue tpeaga 1T =10,66+1,26-t. Crenats BBIBOI.

BKBAMEHAHI/IOHHHﬁ BUJIET Ne 2
M0 JUCHUILIHHE «IKOHOMETPHKA»
1. Merononorus bokca-J/[>keHKkHHCA.
2. Mojienn MHOKECTBEHHOTO BBIOOpA.
3. Nmerorcs cremyromme qaHHbIC 3aBUCUMOCTH 00beMa BBIITYCKa TIPOAYKIIHH (y) OT KOJIMYECTBa

pabounx (Xl) U CTOMMOCTH OCHOBHBIX (DOHJIOB (TBIC. PYO.) (x2) 10 xpynHBIX KOMIAHUH.

2 2 2
y X1 X2 y X1 X2 VX1 yXx, X1X3

Cymma 65,7 88,9 351 5306,9 | 8180,9 | 1323,7 | 6039,2 | 2297,5 | 3061,4

Tpebyercs:

Onpenenuts napHbie KOAPPUIUEHTH! Koppensuun. CaenaTs BbIBO/I.

[TocTpouTth ypaBHEHHE MHOKECTBEHHON perpeccuu B CTaHAApTU3UPOBAHHOM MaciluTade U B
ectecTBeHHOU (opMme. CaenaTs IKOHOMUYECKHUI BBIBOJ.

[TpoBecTu olLleHKY KauecTBa MOJYYEHHOM MOJIENN ¢ IOMOLIbI0 MHOXKECTBEHHOT'0 K03 uIeHTa
KOppeIsiue 1 gerepMuHanui. Caenarb BIBOJ.

4. Ilo necstu Teppuropusim paiiona 3a 200X r. V3BecTHBI 3HaU€HUsI IBYX IPU3HAKOB. Y paBHEHUE

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

Paiton Pacxonpl Ha TOKYTIKY CpennenHeBHas 3apaboTHAS IIaTa
[IPOJIOBOJIBCTBEHHBIX TOBAPOB,THIC., OJTHOTO pabOTHHKA, PYO., X
pyo., ¥
Brnagumupckas o0 44 87
KocTtpomckas o0m1. 45 88
OpJioBcKasi 00J1. 46 89
Pszanckas 0011 47 90
CMorneHcKast 00JI. 48 91
TBepckas 0071 49 42
Bpsiackast 00:1. 61 101
MBanoBckas 001. 62 102
Tynbsckas o0, 127 103
SApocnaBckas 0071 128 96

OnpenenuTs HAIWYKME TETEPOCKETACTHYHOCTH NPpH ypoBHE 3HaunMoctu a = 0,05.
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Ikana oneHNBaHUA

Kpurtepuu oneHuBanus

Ouenka

JleMOHCTpUpYeT 3HaHWE MaTepHana B IIOJHOM OOBeMe,
JIOTUYECKH TPaBUIBHO M3JIaraeT OTBEThl Ha BOINPOCHI, 3HAET
QITOPUTMBI Ul TIPOBEPKH CTATUCTUYECKUX THUIIOTE3, KPUTEPUH
aJICKBATHOCTM W 3HAYMMOCTH BBIOPAHHOH MOJENM WIIM 3aKOHa,
00O0CHOBAeT IPaHMIBI TOYHOCTH VISl MAPAMETPOB PACIIPEICICHHS
UMEET HAaBBIK IPABHJIBHOTO BHIOOpA M HCIOJIB30BAHHS METOJIOB
TCOPUH BEPOSTHOCTEH M MaTeMAaTHYeCKOH CTATHCTHKU  JUIS
pemieHus 3amgad B cdepe SKOHOMUKH, (PUHAHCOB W Ou3Heca,
VHTEPIPETAIUH U aHAJIHM32 TI0JYYCHHBIX PE3YJIbTATOB.

5 (OTIIMYHO)

JleMOHCTpUpYyeT 3HAaHHWE MaTepuana B MOJHOM 00beMe, HO
HE3HAYUTEJIbHO HapYLIAeT IMOCJIEJ0BATEIbHOCTh H3JI0KEHHUS, JacT
HEYBEpEHHBIE M HEIOCTATOYHO IIOJIHBIE OTBETHI Ha BOMPOCHI
BJIaJICET HaBbIKAMM aHAJIN3a JAHHBIX, HEOOXOAUMBIX IS PEUICHUs
MOCTABJICHHBIX OSKOHOMHYECKHUX 3a/1ay; YMEET HCIOJIb30BAHHUS
METO/Ibl TEOPUU BEPOSTHOCTEH M MATEMATUUYECKOW CTATUCTUKHU IS
penieHus 3aaad B chepe IKOHOMUKH.

4 (xopor1io)

JleMOHCTpHUpYET HENOJIHOE 3HAHUE IIPEIMETa, HO MaTepHhall
u3jgaraer (parMeHTapHO U  HENOCJIeAO0BaTeNbHO, JOIMYCKaeT
OmMMOKK B TPUMEHEHHH METOJa pEUICHHs, 3aJady peliaeT
YaCTUYHO; HMeEET 3aTpyAHEHUs NpU BbBIOOpPE aITOPUTMOB IS
IIPOBEPKU CTAaTUCTUYECKUX TUIOTE3, KPUTEPUEB aJEKBATHOCTU U
3HaYMMOCTH BBIOpPAHHOM MOJENM WM 3aKOHA, METOAOB JMHEHHOU
anreOpel Ui peuieHus 3aaad B cepe dKOHOMHKH, (PUHAHCOB U
Ou3Heca; HE UMeeT HaBblka MHTEpIpeTalud W  aHalu3a
MOJIYYEHHBIX PE3y/IbTATOB.

3 (yIOBIETBOPUTEIHHO)

He neMoHCTpupyeT YCBOEHHE OCHOBHOIO COJAEp)KaHUS
npeaMeTa, OOHapy)KMBAeT He3HaHWE OOoNbIIe dYacTh y4eOHOTO
MaTepuana, 0MycKaeT rpyoble OMUOKH B ONPEAeICHUN TOHATUN U
NIpY PEUICHUH 3a/1a4; He IEMOHCTPUPYET 3HaHUE METOJI0B cOOpa U
aHanmu3a  WHQOpPMAIMKM, HE  yMeeT  IMPOBOAUTH  aHAIU3
poecCHOHANIBHBIX 3aj1au.

2 (Hey1OBJIETBOPUTEIILHO)

B uHCTHTYTE ycTaHaBIMBAETCs CleNylOLas IIKala MepeBoJa OLEHKH W3 MHOTr0OalIbHON

CHUCTCMEI B HHTI/I6a.H.IIBHyIO .

KoanuecTBo 0a1710B Onenka
NMPONUCHLI0 OykBOH
96-100 OTJINYHO A
86-95 OTJINYHO B
71-85 XOpOIIO C
61-70 XOPOIIIO D
51-60 YIIOBJIETBOPUTEIIHHO E
0-50 HEY/IOBJIETBOPUTEIILHO EX

6. MeToanveckue MaTepHuaJabl IJ4 OCBOCHUA TUCHUIIIHHBI
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IIpouenypa npoBeaeHns MUCbMEHHOI0 JK3aMeHa

ATTECTallUOHHBIE MCIIBITAHMUSI TPOBOJATCSA IpernojaBaTesieM, BEAYLUIUM JIEKI[MOHHBIE
3aHSTHSI 110 ITaHHOW TUCLUIUINHE.

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

DK3aMeHAIMOHHBIN OMJIET BBIOMPAET caM SK3aMEHYEMBbIi B CIIy4aifHOM MOPSIZIKE.

DK3aMeHyeMble MOTYT IIOJIb30BAaThCSl MPOTPaMMON y4eOHOM NUCHUIUIMHBI, a TaKXke C
paspeleHus IpernoAaBaress KalbKyJIaTOpaMu.

IIpu npoBeneHnM K3aMEHA SK3aMEHYEMBIM IIPEUIaracTcs OTBETUTH Ha JIBA TEOPETHUECKUX
BOIPOCA U BBIIOJHUTS /1B IPAKTUUECKUX 3a/1aHUSI B COOTBETCTBUU C ITPOMJICHHBIMU TEMaMHU.

Bpemsi Hanumcanus 3K3aMEHAIMOHHON paboThl cocraBiser 90 MuH. (1O IKEIAHUIO
9K3aMEHYEMOT'0 OTBET MOXET ObITh JOCPOUYHBIM).

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

IIpoBepka pabOT BBINOJIHAETCS HK3aMEHATOPOM II0CIIE OKOHYAHMs 3K3aMEHAa M OLICHKU
BBICTABJISIIOTCSL B COOTBETCTBUU C KPUTEPUSIMHU OLICHUBAHUS.

B ciydae BO3HMKHOBEHHMsS COMHEHHUI OTHOCHTEIBHO TIJIYyOMHBI 3HAHUH S5K3aMEHYEMOIro
HK3aMEHATOp MOXET NPUIJIACUTh €ro M 3aJaTh JONOJIHUTEIbHBIE W YTOUHSIOLIME BOIPOCHI B
npejenax yueOHOro MaTepualla, BBIHECEHHOTO Ha DK3aMEH.

OneHka pe3yabTaToB  MUCBMEHHOIO  aTTECTAllMOHHOTO  MCIBITAaHUS — OOBSBISACTCS

9K3aMCHYCMbIM B ICHb €I'0 IPOBCACHUS.

MeToauyeckue yKa3aHUA MO BbINOJHEHHIO KOHTPOJIbHBIX PadoT:

JlauHbIN BU paObOTHI IPOBEPSIET:

1) ycBoeHHE 00yUarOIIUMHKCS TTOTYYSHHBIX B X071€ 00YYEHHsI YMEHHI U HABBIKOB;

2) CIOCOOHOCTh BBIOpPAaTh HMHCTPYMEHTANbHBIE CpEACTBAa JUIsi 00pabOTKH JaHHBIX B
COOTBETCTBHH C ITOCTABJICHHON 3a/1aueii;

3) yMeHUe POaHATU3UPOBATh PE3yIbTAThl PACYETOB U 0OOCHOBATH MOTyUYEHHBIC BHIBOIBI.

[Ipumepno 3a 2-3 Hemenu 10 TPOBEACHHS KOHTPOJBHON paboOThl 0OO0ydaromemycs
HEOOXOAMMO TIONYYUTh Yy TMpernojaBaTess IMa0jJOH KOHTPOJBHOW paOOThl WM TMPUMEPHBINA
MepeveHb MPAKTHUUECKUX 3aJJaHUN, BXOJSAIINX B KOHTPOJIBHYIO PabOTy, U TIOCIIE€ 3TOTO MPHUCTYIUTH
K IOJTOTOBKE.
[Tpu moATrOTOBKE K KOHTPOJIBHOM paboTe creayerT:

1) NOBTOPUTH TEOPETUUECKUI MaTeprall IO TeMaM, BKIIOYEHHBIM B KOHTPOJIbBHYIO paboTy;

2) IPOCMOTPETh MaTepHAIIbl IPAKTHUYCCKUX 3aHATHI M JOMAITHUX 33 JaHuUi;
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3) mompoOoBaTh PEMIMTh 3aJaHus W3 IIa0JOHAa KOHTPOJILHOW pabOThl WM MPUMEPHOTO
NepevHs NPAKTUYECKHX 3a/1aHuii;

4) 3aKkpenuTh TOJYYCHHbIE YMEHHMS ¥ HaBBIKM, pellas T[OXOXWE 3aJaHus U3
PEKOMEH/I0BaHHbIX IIPEIoIaBaTeIeM YUeOHUKOB U y4eOHO-METOANYECKHX OCOOU.

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

MeToanyeckue ykazaHus 10 MOATOTOBKe K KOJJIOKBHYMY:

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

OcCOoOEHHOCTh KOJUIOKBUYMa B TOM, YTO O3TO HE MPOCTO (opMa KOHTPOJSL, a METO[
yriiyOneHusl, 3aKpeluieHUsl 3HaHUM ydalluxcs, Tak Kak B XoJie coOeceloBaHMs IperojiaBaTellb
UMEET BO3MOXHOCTb Pa3bsICHUTh BOIIPOCHI, BOSHUKAIOIIHME Y YYaIIerocs B MPOLIECCe MOATOTOBKH.

OTOT BHUJ JEATEIHOCTH Pa3BUBACT HABBIK OCYIIECTBISATH COOp, aHamu3 W 00paboTKy
JTAHHBIX, HEOOXOMMBIX JIJISl peIIeHus MPo(heCcCHOHANBHBIX 3a/1a4.

Ha camocTosiTenbHyI0 HOATOTOBKY K KOJUIOKBUYMY 00Y4aroLEeMycCsl OTBOJIUTCS 2-3 HEJelNu.

IIpu noAroTOBKE K KOJJIOKBUYMY CJIEYET:

1) mpocMOTpeTh KOHCHEKThI JIGKIUH M TPAKTHYECKUX 3aHATHA M OTMETUTh B HHUX
MMEIOIINECS] OTBETHI Ha BOTPOCHI KOJJIOKBHYMA. ;

2) ecaM KOHCHEKTBl COJAEp)KaT He BCE OTBEThl WJIM YacTb BOIPOCOB BBIHECEHO
IpernoJiaBaTesieM Ha CaMOCTOSTENbHOE PACCMOTPEHUE, HEOOXOJUMO U3YyUUTh COZiepKaHue ydeOHOH
JUTEPATyphl, PEKOMEHIOBAHHOM MPETIOIaBaTeIIeM;

3) B ciayyae BO3HMKHOBEHMSI KaKMX-TMOO 3aTpyJHEHUH TMpH MOATOTOBKE CIIEAYET
00paTUTHCS 3a MOMOILBIO K IIPENOoJIaBaTelIto.

CaMonoaroToBKa K NpaKTH4eCKUM 3aHATHAM

[Tpu mOATOTOBKE K MPAKTUIECKOMY 3aHSITHIO 00YJarOIEMyCsl HEOOXOIMMO:

1) 03HAKOMUTBCS C COOTBETCTBYIOMICH TEMOH MPOTPaMMbl UCITUTUINHBL;

2) OCMBICIHUTD KPYT' U3Y4aEeMBIX BOIIPOCOB U JIOTUKY UX PACCMOTPEHHS;

3) TIATeIbHO U3YYHUTh JEKIIMOHHBIN MaTepuat;

4) U3y4UTh PEKOMEHI0BAaHHYIO JIUTEPATYpy 10 TaHHOH TeMe;

5) 03HaKOMHTHCS C BOPOCAMHU OYEPETHOTO MPAKTHUECKOTO 3aHSTHSI.

BaxHBIM acmeKkToM CaMOCTOSATENbHOM MMOJATOTOBKH CTYIGHTOB sIBIseTcsl pabora cC
OnOIMOTEeYHBIM (HOHIOM.

Ota paboTa npeanogaraeT pasjinyHble BapUaHTh! MOBBILEHHUS IPOPECCUOHATBHOTO YPOBHS

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

0) U3y4YeHUE KHUT, )KypHAJIOB, Ta3€T B YUTAILHOM 3aJI¢;

B) BO3MOXKHOCTh IMOMCKa HEOOXOJMMOT0 MaTepuasa MmocpeICTBOM JIEKTPOHHOTO KaTalloTa;

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

7.YueOHas auTepaTrypa u pecypcbl HHPOPMANUOHHO-TEJIEKOMMYHHKAIIMOHHOM CeTH
"UnrepHer"

7.1. OcHOBHas JUTEpaTypa.
1. Croxk, JI. BBenenue B akonometpuky / JI. Ctok, M. YoTcoH ; mep. ¢ aHri. ; mox Hay4. pea. M.1O.
TypynueBoii. — MockBa : Mznarensckuit nom «/lemo» PAHXul'C, 2015. — 864 c. —
(Akamemuueckuii  yue6Hmk). -  ISBN  978-5-7749-0865-3. -  Pexwmm  mocryma:
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-KunnoH, Teopuss u MeTOabl 3KOHOMETpPUKH, M3marenbckuil oM
«Jlemoy, 2018, 936.
4. Kantoposuu I'.I'., Jlekuuu: AHanu3 BpeMEHHBIX psA0B, DKoHOMHUYecKHi xypHan BIIID, 2002,

NeNe 1-4, 2003, Nel.

7.2. lonoiHUTEIbHAS JIUTEPaTypa.

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

2. Dxonomerpuueckuii ananus. Kuura 1 / Ywnesm I'pun; nep. ¢ aunri.; nmox Hayd. Pen. C.C.
CunenpnukoBa u M. 0. Typynuesoil. -M.: U3narensckuii nom «/leno» PAHXul'C, 2016. -760 c.
3. DxoHomerpuueckuii ananu3. Kuura 2 / Yunesam ['pun; nep. ¢ anrn; nox Hayd. Pen. C.C.

CunensaukoBa u M. 0. Typynnesoit. —M.: Usnatensckuii nom «leno» PAHXuI'C, 2016. -752 c.

7.3. HopMaTHBHbBIE IPaBOBbIE JOKYMEHTHI U HHAS NPaBoBasi HHGopManus

He npexgycmorpeno.

7.4. UuTepHET-peCypChl.
1. www.cbr.ru — Llentpanbhsiii 6ank Poccun
2. minfin.ru — MunucrepcTBo punancoB Poccun

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

4. www.rbc.ru — Madopmarmonnoe arentcTBo «Pocousneckoncantuur» (Poccus)

5. www.worldbank.org — BcemupHsiii 6aHk

6. www.imf.org — MexyHapoIHbIi BATFOTHBIA QOHIT

7. https://www.hse.ru/info — TocymapcTBeHHBI YHHBEPCHTET — BbICIIas IIKOJIa SKOHOMHKH
(Poccus)

8. www.beafnd.org - bropo sxoHomuueckoro ananusa (Poccusi)

9. http://www.libertarium.ru/library - BuGnuorexa MaTepraaoB M0 SKOHOMHYECKOM TEMaTHKE

10. www.ecfor.ru PAH MHCcTUTYT HApOAHOXO3SIMCTBEHHOTO TIPOTHO3UPOBAHMS.

7.5. UHble HCTOYHUKM.
1. EmuceeBa N.U. (pen.). DxoHOMeTpHKa: y4eOHMK JUIsl OakalaBpwara W Maructparypel. — M.:
FOpaiit, 2015. — 449 c. — Cepus: bakanaBp u maructp. AkaieMU4ecKuil Kypc.
2. AucroB A.B., MakcumoB A.I'. DkoHoMmeTpuKa: miar 3a maroM. — M.: I'Y BIIID, 2006. — 179 c.
3. MenbaukoB P.M. DxoHOMeTpHKa: yaebHoe mocodue. — M.: IIpocnekr, 2014. — 288 c.
4. babemko JI.O. OcHOBBI 5kOHOMeTpHYeckoro moaenupoBanus. — M.: IEHAH/I, 2016. — 432 c.
5. Matromok B.M., banamosa C.A., JIazantok 11.B. OCHOBBI 5KOHOMETPHUYECKOT'O MOJIEIUPOBAHUS
¢ ucnonszoBanueM EVIEWS: yue6Hoe nocobue — M.: PY/IH, 2011. — 206 c.
6. Kpemep H.III. DxoHomeTpuka [DneKTpoHHBIN pecypc]: yueOHMK Ui CTyAeHTOB By30B/ Kpemep

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

7. Hoyreptu K. BBenenue B skoHOMeTpuKy: YueOHUK. 2-¢ u3n./ [lep. ¢ anrn. — M.: UHOPA-M,
2004. - 432 c.
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