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

IUIAHUPYEMBbIMH Pe3yJIbTaTaMHU OCBOEHHS MPOrpaMMbl

1.1. Iucuummuna 51.0.09 «DxoHOMETpHKa)» 00€CIIeYBaACT OBIAICHUE CIICTYIOIIUMU

KOMIIETCHIIASAMU:
Kon
Kon HaunmenoBanue HaunmeHoBanmne KOMIIOHEHTA
KOMIIOHEHTA
KOMIIeTeHIIMH KOMIIeTEeHIMH KOMIIeTeHIMH
KOMIIeTeHIIMH
Cooco0eH IIPUMEHSTH WHCT €HTBI
Cnoocoben P pyM
SKOHOMETPHUKM B  LemsiIx  cbopa,
PUMCHSITh
PKOHOMETDIIECKILE 00pabOTKM U aHAIM3a CTATHCTUYECKUX
onK oc-4 | *OO" p o OIIK OC-4.1, | janupix
OIK OC-4.2 | Crocoben MIPUMEHSITD
perieHus
SKOHOMETPHUYECKHE METOIbI VTS
MPUKJIAHBIX 33]1a4
pelieHust TPUKIAAHBIX 33724

1.2. Vicionb30BaHMEe TPYAOBBIX (PYHKIMI 0053aTEIBHO TOJIBKO IS TPO(ECCHOHATBHBIX U

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

Kox xommonenTa

Pe3ynbrarel 00yueHus

KOMIETEHIUH
OIIK OC-4.1 Ha YPOBHE 3HAHUM:
Criocoben - OCHOBHBIX IIOJIOKEHUHN U METOJ0B 3KOHOMUYECKOW HAYKH;
IIPUMEHSITD - cobuparb, 0000IIaTh U AHAIU3UPOBATH HEOOXOJUMYIO SKOHOMUYECKYIO
UHCTPYMEHTHI uH(pOpMAIMIO, B TOM YHCJIE O pE3ylbTaraXx HOBEWIIUX HCCIIEIOBAHUN

OKOHOMCTPHUKHU B

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

HEeJsTX coopa, | mpobiemawm;
00paboTku U | - HCIHOJb30BaTh 3KOHOMETPUYECKUE 3HAHMs JUIs aHaliu3a COLMAIbHO-
aHanusa 3HaYMMBIX  [poOJEeM U MPOIECCOB, PELIEeHHMs]  COLMAJIbHBIX U
CTaTUCTUYECKUX npodeccHOHANBHBIX 3a]1ay.
JTAHHBIX Ha YPOBHE HaBBIKOB:
- BJIQJICHHE KaTeropHalibHbIM alllapaTroM >KOHOMETPUKUM Ha YpOBHE
MOHMMAaHUA U CBOOOTHOTO BOCIIPOU3BECHMUS;
- Toucka U O00pabOTKM CTaTUCTMYECKUX JAHHBIX C IIOMOIIBIO
HSKOHOMETPHUKH.
OIIK OC-4.2 Ha YPOBHE 3HAHUM:
Cnocoben - 3aKOHbl (PYHKIIMOHUPOBAaHUS pPBIHKA M COBPEMEHHON pPBIHOYHOMN
IPUMEHSTh HKOHOMHUKE;
HKOHOMETPHUYECKUE | - OCHOBHBIE MPOOJIEMbl IKOHOMUKHM U HX B3aUMOCBS3b C COLIMAJIbHBIMU
METO/IBI IS | IpolieccaMu, POUCXOIAIIMMU B OOILECTBE;
peleHus Ha ypOBHE YMEHUM:

MPUKJIAAHBIX 3aaa4

- peliarh TUIIOBBIE 33/1a44 10 Pa3IM4YHBIM TEMaM Kypca,

- TPHUMEHATh TEOPETHYECKHUE TMOJOKEHUS K aHaJu3y COBPEMEHHBIX
MaKpO’KOHOMUYECKUX IPOLECCOB B PD;

Ha YPOBHE HABBIKOB:

- BIIQJICHUE KAaTCrOpPUAJIbHBIM allllaparoM »3JKOHOMETPUKHM Ha YpPOBHE
MOHMMAaHHUS U CBOOOTHOTO BOCIIPOU3BEICHHUS;

- ToMCKa M OOpabOTKM CTAaTHUCTUYECKUX JaHHBIX C
SKOHOMETPHUKH.

IMIOMOIIBIO




2. O0beM U MecTO TUCHUILIHHBI B cTpyKTYype OIl BO

O0beM TUCUMILTHHBI

O6mmit o6bem aucrumuiuHbl — 10 3.e., 360 ak. 4., 270 actp.4.

KonnyecTBO  acCTpOHOMHYECKMX W COOTBETCTBYIOIIMX MM  aKaJIEMHUYECKHX 4YacoB,
BBIJICTICHHBIX HAa KOHTaKTHYIO pa0oTy oOydarommxcs ¢ IMpernojaBaTelieM Mo OYHOU (opme
0o0yuenust — 132 ak.4. (99 actp.u.), B ToMm uncie 64 ak.4. (48 actp.u.) nekuuit u 64 ak.u (48 actp.u)
CEMHMHAPCKHX 3aHATHH, KOHCYJIbTallUs K 9K3aMeHy — 4 ak.4. (3 acTp.d.); Ha CaMOCTOSTEIbHYIO
paboty oOy4daroruxcst — 156 ak.4. (117 actp.4.); kKoHTpoJb — 72 ak.4. (54 acTp.4).

[To ouHO-3204HOI opMe OOyUEHHS KOTMYECTBO ACTPOHOMUYECKUX M COOTBETCTBYIOIIHX UM
aKaJIEMHUYECKHX 9acOB, BBIICIICHHBIX HA KOHTAKTHYIO paboTy oOydatormxcst ¢ npernoaasareiaem — 100
ak.4. (75 actp.4.), B ToM umcie 48 ak.4. (36 actp.u.) sekuuid u 48 ak.4 (36 acTp.4) ceMUHAPCKUX
3aHATHI, HA KOHCYJBTALMIO K OJKk3amMeHy 4 ak.u. (3 actp.u); Ha CaMOCTOSITEIBbHYK paboTy
oOyuaronuxcst — 188 ak.4. (141 actp.u.); KOHTpOIb — 72 ak.4. (54 actp.u).

JlucumIuinHa peaau3yercs ¢ MPUMEHEHUEM JTUCTAHIIMOHHBIX 00pa30BaTEeIbHBIX TEXHOIOTHA

(manee — 1OT).

TpynoemkocTs
B paorer O4YHasl / OYHO-3a049HAasT POPMBI
00y4eHus

OO61mas TpyA0eMKOCTh 360
AynurtopHas paboTa 132/100

Jlexuyn 64/48

[TpakTHueckue 3aHATHS 64/48
CamocrosrenbHas pabora 156/188
Kontpoins 72[72
Koncynbranus 4
Bun utToroBoro KOHTpoIIs Dk3ameH (2)

Mecto nucuuniiuebl B cTpykrype OIT BO
Huctummmaa B1.0.09 «OkxoHOMeTprKay u3ydaercs Ha 3 Kypce, B 5 M 6 ceMecTpax Jyis
CTYAEHTOB 0uHOM (h/0 1 Ha 3 1 4 Kypcax B 6 U 7 cemecTpax sl CTyJJ€HTOB OYHO-3a04HOH (/0.
Hucturuimza 51.0.09 «OxoHoMmeTpukay peanusyetcs nocie uzydenus aucuurumi b1.0.04
«Teopwust BepositHOCcTei»; 51.0.05 «Maremarnyeckasi CTaTHCTHKa.

I/IsyquI/Ie AUCHUIITIMHBI 3aKAaHYNBACTCA 3K3aMCHOM B KaXKIOM U3 CEMECTPOB.



JlocTyn K CHCTEME JHCTAaHIIMOHHBIX OOpa30BATENbHBIX TEXHOJIOTHH OCYIIECTBIISCTCS
KaXJIbIM 00Y4YaIOIIMMCsI CaMOCTOSTEIBHO C JIFOOOT0 yCTpoicTBa Ha moprase: https://Ims.ranepa.ru/.
[Taponb 1 JOTHH K JIMYHOMY KaOWHETY / TPO(HITIO MPEIOCTABISACTCS CTYACHTY B ACKaHATE.

Bce ¢opmbl Tekymiero KOHTPOJsS, MPOBOIUMBIE B CHUCTEME IMCTAHIIMOHHOTO OOYYeHUs,
OILICHUBAIOTCSI B CHUCTEME JIMCTAHIIMOHHOTO oOyuyeHHs. JocTynm K BHIEO M MarepuanaM JIEKIUH
NPEJOCTABIIICTCS B TEUEHHE Bcero cemectpa. JlocTynm K KaxaoMmy BUAY paboOT M KOJIMYECTBO
MOMBITOK HA BBINOJIHCHUWE 3a/JaHUS TPEJOCTaBISETCS HAa OrPaHUYEHHOE BPEMS COTJIACHO
periiaMeHTy JUCHUIUTHHBL, omyonukoBanHoMy B CJ1O. IlpenonaBarens OlIEHUBACT BBHIIIOJHCHHBIC

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

3. Coaep:xaHue U CTPYKTYPA AWM CUUILIHHBI

Ounasn hopma odyuenun

O0beM JUCHHUILINHDI, aK. Yac./ yac.

dopma
KourakTHas padoTa p
TeKylIero
o0y4yarouuxcs ¢
KOHTPOJIs
Ne n/m HaunMeHoBaHue TeM (pa3iesioB) npenojaBarTejaeM o
Bcero CP | ycneBaemocTH™*,
10 BUIAM Y4eOHbIX .
N MPOMEKyTOUHOM
SAHATHH aTrecTaluu® **
J JIP | I3 | KCP
OKOHOMETPHKA U €€ CBS3b C
SKOHOMUYECKOH TEOPHUEH.
Kon
Tema 1. | MeTononorus 3KOHOMETPUIECKOTO 8 2 2 4
ucciiegoBaHus. TUIIBI
SKOHOMHYECKHUX JIAHHBIX
Mojens napHoil IMHEHHON
erpeccun. MeTo 1 HAMMEHbBIITNX
Tema2. | PSP A 20 | 4 4 12 K, Kox
kBaapartoB. Teopema ['aycca-
MapkoBa
IIpoBepka rumnores B MOJAEIH
MapHOU TMHEHHOU perpeccun.
Br16op “Hamnmydmeit” Moaem. K,Kon
Tema 3. P Y A 26 | 6 6 14 !

Hapyenne npennocsuiok
teopemsl ['aycca-Mapkosa.
Perpeccus 63 cBOOOHOTO UIeHa

Moaenbs MHOXXECTBEHHON
nuHeHo# perpeccun. MHK.
Teopema I'aycca-Mapkosa.
Tewma 4. [IpoBepka BeITIOIHEHUS 20 4 4 12 K,Kon
CTaHJIAPTHBIX MPEAOI0KEHNH 00
oIMOKaxX B IMHENHON MOIEITH
HaOIIOAEHUH

[Iposepka rumnores u

CTaTUCTUYECKHE BLIBOJLI B MOJICIIN K,Kon
Tema 5. DOAIBT B MO 14 2 2 10 ’
MHOKECTBEHHOM JIMHEHHON
perpeccuu
Henuneinoie perpecCHOHHBIE
Tema 6. perp 16 4 4 8 K.Kon
MOJEIN




O0beM TUCHMILUIMHBI, aK. Yac./ Jyac.

dDopma
KonTakTHas padora p
TeKylIero
odyyaruuxcs ¢
Ne n/m HanMenoBaHnue Tem (pa3/iesioB) npenogaBarTejaeM KOHTPOJIH
B Bcero CP | ycneBaemocTH™*,
10 BHIaM Y4eOHBIX .
N MPOMEKyTOUHOM
AU arrecrauuu®**
JI JIP | 13 | KCP
O11eHKa UCCIeO0BaHMI, K Ko
Tema 7. OCHOBAHHBIX HA MHOXECTBEHHOM 16 4 4 8 '
perpeccun
CrammmoHapHbIe BpeMEHHBIE PSIBI
Tema 8. ’ 22 6 6 10 K,Ko.
Mopaenu ARMA o7
Koncynpranuu Ha 5
MTPOMEKYTOUHYIO aTTECTALINIO
[IpoMexxyTouHast aTTecTalys 36 K3
Hroro 3a 5 cemectp 32 32 78
HecranuonapHeie BpeMeHHBIE
siapl. UneaTndukanus K,Kon
Tema 9. pibi. MaeHtikau 32 | 8 8 16
CTaIMOHAPHBIX ¥ HECTAI[MOHAPHBIX
psiioB B pamkax moneneit ARIMA
Perpeccronnblii aHanus AJis
Tema 10. | cramuoHapHBIX BPEMEHHBIX PSIOB. 28 6 6 16 K,Kon
JlmHaMu4IecKue MOIEIIHN
PerpeccuonHbI aHamu3
Tema 11. HECTallHOHAPHBIX BPEMEHHBIX 28 6 6 16 K,Kon
psanoB. KowHTerpamus 1 Moaenn
KOPPEKITHH OIMNOKaMH
Tema 12. Moaeny na"HeabHBIX JaHHBIX 26 6 6 14 Kon
Monenu ¢ orpaHMYeHHOMN K,Kon
Tema 13. ACTH © OTD . 28 | 6 6 16
3aBHICHMOM IIEpPEMEHHOMN
KoncynpTanuy Ha MpOMeXyTOUHYIO 5
aTTECTALIUIO
[IpomexyTouHas aTTecTalus 36 O3
Hroro 3a 6 cemectp 180 32 32 78
Bcero: 360 64 64 156

** — dhopmbl mekyugeeo KOHmpoas ycnegaemocmu. Konmpoavuas paboma (K), xonnoxsuym (Kon).
**E - hopmbl npomescymounol ammecmayuu. dK3amer (OK3).

Ouno-3aounas gopma odyuenusn

O0beM JUCHHUILINHDI, aK. Yac./ yac.

dopma
KourakTHas padoTa p
TeKYIIEero
o0yvyaruuxcs ¢
KOHTPOJIA
Ne n/m HanMeHoBaHue TeM (pa3/1esioB) npemnoaaBaTeyieM o
Bcero CP | ycneBaemocTu**,
M0 BHJaM Y4eOHbIX .
N NMPOMEKYTOUHOI
JAUFITIH arrecTanuu™**
J JIP | I3 | KCP
OKOHOMETPHUKA U €€ CBS3b C
SKOHOMHUYECKOI TEOpHUEN.
Kon
Tema 1. | Metogonorust 3koHOoMeTpuyeckoro | 16 2 2 12
uccineaoBanus. TUIbI
9KOHOMHMYECKHX JIAHHBIX




Ne n/m

HanMenoBaHnue Tem (pa3/iesioB)

O0beM TUCHMILUIMHBI, aK. Yac./ Jyac.

Bcero

KonrakTHas padoTa
odyyaruuxcs ¢
npenojaBaTejieM

10 BHIaM Y4eOHBIX
3aHATHIH

J JIP | I3 | KCP

Cp

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

Tema 2.

Mojenps napHoW TMHEWHON
perpeccun. MeTo1 HAUMEHBIITUX
kBagpatoB. Teopema [aycca-
Mapkosa

20

12

K, Kon

Tewma 3.

IIpoBepka runores B MoAEIH
MMapHOW JTUHEUHOU perpeccuu.
Br16op “Hanmydimeit” Moaemm.

Hapymenne npeanoceinok
Teopemsl ['aycca-Mapkosa.

Perpeccust 6€3 cB0O0IHOTO WIeHA

20

12

K,Kon

Tema 4.

Mopnenb MHOKECTBEHHON
nuHelHo# perpeccun. MHK.
Teopema I'aycca-Mapkosa.
[IpoBepka BBIOTHEHUS
CTaHIAPTHBIX MPENNOIOKEHUI 00
olInOKax B JIMHEMHON MOIEIN
HaAOJIFOICHUI

20

12

K,Kon

Tema 5.

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

16

12

K,Kon

Tema 6.

Henunelinsie perpeccuoHHbIe
MOJENU

16

12

K,Kon

Tema 7.

OlieHKa UCClieI0BaHMH,
OCHOBaHHBIX Ha MHOKECTBEHHOI
perpeccuu

16

12

K,Kon

Tema 8.

CranuoHapHbIe BpEMEHHBIE PSIBI,
Moneau ARMA

18

10

K,Kon

Koncynprannm Ha IpOMeXyTOUHYIO

aTTCCTAIINIO

IIpoMexxyTouHasi aTTecTaius

36

k3

Hroro 3a 6 cemectp

180

24 24

94

Tema 9.

HecrannonapHsle BpeMEHHbBIE
psnbl. Unentudukanus
CTaIlOHAPHBIX M HECTAI[MOHAPHBIX
psanoB B pamkax moaeneir ARIMA

26

18

K,Kon

Tema 10.

Perpeccronnblii aHau3 AJis
CTallMOHAPHBIX BPEMEHHBIX PSIOB.
JlnHaMu4yecKkue MoIeNIn

30

18

K,Kon

Tema 11.

PerpeccuonHbIi aHamu3
HECTallMOHAPHBIX BPEMEHHBIX
psanoB. KonHTrerpamnus 1 Mozieiau
KOPPEKINHU OMHOKaMHU

28

20

K,Kon

Tema 12.

MOHeHI/I ITaHCJIbHBIX JaHHBIX

30

18

Kon

Tema 13.

Mojenu ¢ orpaHUYEeHHON
3aBUCHMOM EpEMEHHOMN

28

20

K,Kon

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

aTTCCTAlIuIO

ITpoMexxyTouHasi aTTecTaius

72

k3




O0beM TUCHMILUIMHBI, aK. Yac./ Jyac.
®Dopma
KonTakTHas padora
TeKylIero
odyyaruuxcs ¢
Ne n/m HanMenoBaHnue Tem (pa3/iesioB) npenogaBarTejaeM KOHTPOJIH
B Bcero CP | ycneBaemocTH™*,
10 BHIaM Y4eOHBIX .
N MPOMEKyTOUHOM
SANFTHHR aTTecTalMu™**
J JIP | 13 | KCP
Hroro 3a 7 cemectp 180 24 24 94
Bcero: 360 48 48 188

Coaeprxanue U CHUIIMHBI

Tema 1. JDxkoHOMeTpHKAa M ee CBfAI3b € JIKOHOMHYECKOIl Teopueil. Metomosorus
IKOHOMETPHYECKOro Hccjieq0BaHusA. THIIBI IKOHOMUYECKHUX JAHHBIX.

DKOHOMETpUKA U €€ CBs3b C PKOHOMHUYECKOW Teopuel. Ha kakue BOMPOCHI MO3BOJISIOT
OTBETUTH YIKOHOMETPUUYECKHE METO/bl. MOJIeH CBA3M U MOJEIN HaOIIOACHUN; SKOHOMETpUYECKas
MoJieJb, MOA0OpaHHast MOJIeNb. TUIIBI JaHHBIX U Mojesel. ICTOUHUKH CTaTUCTUYECKUX JIaHHBIX.

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

Teopernueckass u BbIOOpouHasi perpeccus. VIHTepnperanus cilydallHOrO  4i€Ha.
JIuHEeHOCTh perpeccuu 1Mo nepeMeHHbIM U mapameTpaM. Metoa HauMeHbINX kBajapatoB (MHK).
Croiictrea MHK onenok mnapamerpoB monenu. ['eomerpuss MHK. Ilpeamosioxenuss mMerojna
HAaUMEHBIIINX KBaJpaToB U TeopeMa ['aycca-MapkoBa. Beibopounoe pacnpenenenne MHK onenku.

Tema 3. IlpoBepka rumore3 B MojAeJM NAPHOIl JuHeliHOW perpeccun. Bbioop
“Hamnyqmei” monesan. Hapymenue npeanocsiiok teopemsbl I'aycca-MapkoBa. Perpeccus 6e3
€cBO0OOJHOIO YJICHA.

IIpoBepka CTaTUCTMUYECKUX TUNOTE3 O KO3(D(UIMEHTaX pEerpeccud U JIOBEpUTEIbHbIE
MHTEpBaJbl. JIByCTOPOHHHE M OJJHOCTOPOHHHE rumnortesbl. Perpeccust ¢ 6GuHapHOW 0OBsACHSIOLIEH
nepeMeHHoi. Kpurepun kadectBa NpUOMMKEHHSI NaHHBIX MOJEIBI0O U UX MCIOIb30BaHHUE IS
BbIOOpa Mozenu. Hapymenus npennosnoxenuit TeopeMsl ['aycca-MapkoBa (reTepockeacTUYHOCTb,
aBTOKOPPEIMPOBAHHOCTb) M HUX THOCIEACTBHA. MeToasl  «OOpbOB» €  HapyLICHUSIMHU
IIPEANONIOKEeHN TeopeMbl l'aycca-MapkoBa. Mcnonb30BaHME OLIGHEHHOW  MOJENM  JJIA
MIPOrHO3UPOBAHUS.

Tema 4. Mogeab MHokecTBeHHOH JuHeiiHoi perpeccun. MHK. Teopema I'aycca-
Mapxoga. IIpoBepka BbINOJHEHUS] CTAHIAPTHBIX NMPEANOI0KeHHH 00 olu0Kax B JMHEHHON
Mo/ e/IM HA0II0AeH .

CmenieHne wu3-3a MPOMYIICHHON TMepeMeHHOW. Mopaenb MHOKECTBEHHOW JIMHEMHOMN

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



I MOJIENTM MHOKECTBEHHOW JIMHEHHOW perpeccun U Teopema I['aycca-Mapkosa IIposepka
BbINoaHeHUs npennonoxxkennii MHK. Hapymenust npennonoskenuii teopemsl I'aycca-Mapkosa
(reTepocKeqacTUYHOCTb, MYJIbTUKOJUIMHEAPHOCTh, aBTOKOPPEIMPOBAHHOCTH), MX IOCIEACTBUA U
MeToAbl «0opbrObI» ¢ HUMHU. Kputepun kadecTBa NpUOIMIKEHHsI JaHHBIX MOJEIbI0 MHOXECTBEHHON
JMHEWHON PErpeccuy U MX MCII0JIb30BaHKE AJIs BBIOOpa MOJIEIH.

Tema 5. IlpoBepka rumore3 M cTaTUCTHYeCKHE BBIBOJbI B MO/JEJIH MHOMKeCTBEHHOM
JIMHENHOH perpeccuu.

IIpoBepka rumnore3 U AOBEpUTENIbHBIE MHTEPBaJIbl Ui oJHOro Ko3dduuuenra. Ilposepka
COBMECTHBIX THIOTE3. TecTHpOBaHUE OrpPaHUYEHUS, BKIIOYAIOLIETO HECKOJIbKO K03(duImeHToB
mojenu. TectupoBanue crienupUKaIMA MOJICIM MHOKECTBEHHOHN JIMHEHHOM perpeccum.

Tema 6. HetuHeliHble perpecCHOHHbIE MO/IEJIH.

OOmast  crparerust MoJenupoBaHUs  (YHKIMM  HEJIMHEHHOW  perpeccuu. Buabl
HenuHelWHocTH. [lapHas HenuHeiHas perpeccus. BsaumopeiicTBue MexAy HE3aBUCHMBIMHU
[IEPEMEHHBIMH.

Tema 7. Ouenka uccjie10BaHNH, OCHOBAHHBIX HA MHOKECTBEHHOM perpeccuu.

BHyTpeHHss 1 BHEIIHSAS 000CHOBAHHOCTH HMccienoBaHus. CMelleHre n3-3a MpOMyLIIeHHbIX
HEPEMEHHBIX, CMELICHNE U3-3a OIINOOK M3MEPEHUsl OOBICHSAIOUINX MEPEMEHHBIX, OTCYTCTBYIOILNE
JTlaHHbIE, CMEIIEHHE M3-3a 0TOOpa HaOJ0AeHUN, HenpaBUibHas crienupuKanus (QyHKIMOHAIbHON
¢dopMmbl perpeccuu. B3aumuHoe BnusiHME NepeMeHHbIX. CHUCTEMBbl OJIHOBPEMEHHBIX YpaBHEHUM.
CrpykTypHass W mnpuBeneHHass (OpMbl. OK30r€HHBbIE, SHAOTE€HHBIE, IPEIOoIpeleleHHbIe
nepeMeHHble. MeHTHPUIUPYEeMOCTh OTIENbHBIX YpaBHEHUH CTPYKTYpHOH (opmbl. OnieHuBaHuE
CUCTEMBl OJHOBPEMEHHBIX ypaBHEHHH. BHyTpeHHsi1 U BHEmHAS OOOCHOBAHHOCTb IPHU
IIPOrHO3MPOBAHUHU 110 MOJIENIU perpeccuu. IloHsTHE 0 METO/IE MHCTPYMEHTAJIbHBIX IEPEMEHHBIX.

Tema 8. CranmonapHbie BpeMeHHbIe psibl, Mogean ARMA.

Bpemennoii pan. CroxacTuueckuil ciydailHblil nmpouecc. CTallMOHapHbIE BPEMEHHBIE PSBI.
ABTokoppensiuronHas pyHkuus. bensiii mrym. IIpoBepka Ha rayccoBckuii Oelblil mryMm.

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

WNnentudpunupyemocts, yciaoBue obOparuMoctd. JluHeliHble mponecchl. Pa3znoxeHue
Bonbna. [IpuMeps! cTaliMOHapHBIX BPEMEHHBIX PI0B B 3KOHOMUKE.

[Mporuiecc AR(p), ycioBue cranmonapHocTh. [IpeacraBiieHre B BUE CKOJIB3SIIETO CPEIHETO
OECKOHEYHOTO MOpsIIKa.

MA(Q) — ycrmoBue 0OpaTHMOCTM — TMpPEICTaBICHHE B BHJE IpoOIlecca aBTOPETPECCHU
Oeckoneunoro mopsiaka. Heoopatumsiii mporiecc MA(1). TIpornece aBroperpeccuu, HaUMHAIOIIANACS

B OIpEJCICHHBII MOMEHT BpPEMEHH, BBIXOJ Ha CTaOMiIbHBIN pexxkuMm. Koppemorpamma mporecca
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AR(p). YpaBuenust HOma-Yokepa. Mogenrn ARMA, yciioBre CTalMOHApHOCTH, IpobaemMa 00X
MHoxuTene. Monenu ARMA, yunTeiBaroye ce30HHOCTb.

Wnentudukanus cranuoHapHod mozend ARMA 1o aBTOKOPPENSIMOHOM W YacTHOM
ABTOKOppENsAUUOHHON  (pyHKumaM. Tabmuubsl  moBeneHUss  KoppenorpamMMm.  BwiGopounas
KOppeJiorpaMMa. DproguyHocts. Kputepuu i NpOBEpKH PABEHCTBA HYJIIO aBTOKOPPEISLUUNA U
qacTHbIX aBTokoppensauui. IIpencraBnenune u npumenenue Q-tecroB boxca-IIupca u Jlbronra-
Boxkca i rpymnibl BHIOOPOYHBIX aBTOKOPPEIISALIHIA.

Merononorus  bokca-JI)xenkunca. OueHuBaHue  cranuoHapHod Mozaenmu  AR(p).
OuenuBanue cranpoHapHo wmoxaenun MA(q). OuenuBanue cranuoHapHor ARMA(p,q).
JlmarHocTrka oneHeHHOW Moenu. Bbibop Moenu, OCHOBaHHBINA Ha HH()OPMAITHOHHBIX KPUTEPHUSX.
[Iporno3upoBaHue Ha OCHOBE MOJA0OPAHHON MOJIEIH.

Tema 9. HecranmoHnapHble BpeMeHHble psiabl. UneHTHQUKANUA CTANUOHAPHBIX M
HeCTAlMOHAPHBIX PsiIoB B pamkax mojaeseir ARIMA.

Hecraunonapueie psasl. IIponece, cranyoHApHBIA OTHOCUTENIBHO JACTEPMHUHHPOBAHHOIO
tpenaa. Croxactuueckuit TpeHa. TS u DS psanel. Mogenun ARIMA.

Kpurepun [uku-®Oymiepa. Passutue wu wunoctpauuss Ttecta uku-Oymnepa u
pacmpeHHoro tecta Juku-®dymnepa Ha HalIUYMe EIUHUYHOTO KOpHA. UyBCTBUTEIBHOCTH K
HAJIMYUIO JIETEPMUHUPOBAHHBIX perpeccopoB. F-craructuku. Ksaapatuunbiii tpena. KpaTHbie
KOpHU. MHOroBapuaHTHasi IpoLenypa.

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

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

HccnenoBanue mnpoOieM, BO3HHUKAIOIMX NpPU TECTUPOBAHMM HA €IUHUYHBIM KOpEHb
(xputuka Henbcona u Ilnoccepa (NelsonandPlosser (1982)) TecroB Ha eAMHUYHBIA KOPEHB).
HccnenoBaHre HEKOTOPBIX TECTOB HAa €IUHUYHBIN KOPEHb IPU HAJIMYUHU CTPYKTYPHOI'O C/BMIA.
[Toustue o Ttectax Ileppona u 3uBoTa-ODHApIOCA HAa €IWHUYHBIA KOPEHb NPU HAJIUYUU
CTPYKTYPHBIX CABUTOB B JaHHBIX. [IOHSATHE O CE30HHBIX €AMHUYHBIX KOPHSX.

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

Jlunamuueckne mMojaenu. Mojens BEKTOPHOM aBToperpeccuu (vectorautoregressivemodel,
VAR). Vcnosue crabunbHoctn VAR, HaxoxzaeHue ctabunbHoro coctosHusa. Otkpeitas VAR.
Haxoxnenune craOuinbHOM CBA3M Mexay psanamu, coctasisitomnMu VAR. Tlonbop u ouenuBaHue
VAR, numarHoctuueckue mpoueaypbl. Vcronb3oBaHHE MHOTOMEPHBIX — MH(GOPMAIMOHHBIX
kputepueB: Akaumke, XenHHaHa-Kyunnna) u IIBapma-baiteca. BpiOop cnenudukanum moaenu,

ONTUMAJILHOW ITyOUHBI 3aMa3/[bIBAHUNA, OCHOBAaHHOW Ha MH(POPMAIIMOHHBIX KPUTEPUSIX.

11



Tema 11. PerpeccMoHHBII aHAJIU3 HECTAUMOHAPHBLIX BpPEMEHHBLIX PSI0B.
KonHTerpanusi 1 MmoJeju KOppeKuuu ou0Kamu.

JloxHas (kaxylascsi, MHHMasi) pPErpecCUOHHAas CBsI3b MEXIY HECTAllMOHAPHBIMU
BpeMEHHbIMU psiiaMu. KouHTerpupoBaHHbIE BPEeMEHHBIE PAJIbI, PAaHT KOMHTErpauuu. Bo3zmoxHbIe
MPUMEHEHHUS K SKOHOMHMYECKHM MOJelisM. TecTupoBaHHWE Ha HalW4yhe KOMHTerpauuu. Teopema
npezcrasiacHus ['peiinmkepa, moaenb koppekuuu ormbOkamu (ErrorCorrectionModel — ECM),
unTeprperanus  kodpdunuento ECM. JIByxcrymenwaras mpoueaypa OHria-I'peiHmkepa
noctpoenus ECM no uMeromumcs CTaTUCTUYECKUM JTaHHBIM.

TectupoBanue Ha HajgMuMe KOMHTETPAIMM MEXKIY HECKOJIbKMMHU BPEMEHHBIMHU DPsIaMU U
ompe/ieieHHe PAaHra KOMHTEIPAllHK C HCIONb30BaHUEM Hpoueaypsl Moxancena. BriGop Monenn ¢
UCTIOJIb30BaHUEM HH(OPMAIIMOHHBIX KPUTEPHEB.

Tema 12. Moaean naHeJbLHBIX JaHHBIX.

Perpeccuonnbie Moaenu JUisl AHENBbHBIX JaHHBIX, cOallaHCHPOBaHHbIE NaHenu. Mojens ¢
¢duxcupoBanHbME 3 dexktamu. Monenb co ciydaitHeIMU 3 dexTamu. BeiOop MexIy MOAETBIO C
buKcUpoBaHHBIMU YPPEKTAMU U MOJAETIBIO CO CIIYYalHBIMU P PEeKTaMu.

Tema 13. Mogesu ¢ OrpaHUYeHHOI 3aBUCHMOI IIepeMEeHHOI.

Mopnenu OunapHoro BbeIOOpa. HemocTaTku nTUHEHHONW BEpOSTHOCTHOW MOZENH, MPOOUT-
MOJielb, JIOTUT-MOAENb. Moaenu MHOXKECTBEHHOIO Monenb

BEIOODA. YIIOPSIIOYCHHOTO

MHO>KECTBEHHOTO BhIOOpa. MoIenH ¢ IEH3YpUPOBAaHHOW 3aBHCHMOM TICPEMEHHOM.

4. MaTtepuaJjbl TEKYIIero KOHTPOJIsl YCIIeBAeMOCTH 00y4alommxcst

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

Tema (pazae) MeTtoabl TeKyLIero
KOHTPOJIfA

ycneBaeMoCTH

Tema 1. DxoHOMeTpuka M €€ CBA3b C DKOHOMHYECKONW TEOpUEH.
Merononorus 9KOHOMETPHYECKOTO UCCIICI0BAHMUSL.
3KOHOMHNYECCKHUX NJaHHBIX.

Komnoxksuym
Tuner y

Tema 2. Monens napHoON JTMHEWMHON perpeccu. MeToJl HauMEeHBIINX
kBazaparoB. Teopema ['aycca-Mapkosa.

Konrponbhas pabota
Konnoxsuym

Tema 3. IlpoBepka rumnore3 B MOJENIN MAPHOW JIMHEWHOW PETrpeCcCHU.
Beibop “Hammyumeit” monenu. HapyiieHue mpeanocbulok TEOpeMBI
I"aycca-MapkoBa. Perpeccus 6e3 cBOO0OAHOTO UiIeHa.

Kontponbsnas pabora
Konnoxsuym

Tema 4. Monens MHOXeCTBEHHON JuHeWHOM perpeccun. MHK.
Teopema T'aycca-MapkoBa. IIpoBepka BBINOIHEHUsS CTaHIAPTHBIX
MIPEATONOKEHUI 00 omuOKax B TWHEHHON MOIETTH HAOIIOACHHI.

Kontponbsnas pabora
Konnoxsuym

Tema 5. IIpoBepka rumnore3 W CTaTUCTUYECKHE BBIBOJBI B MOJIEIH

Konrponbhas pabota
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MHOYECTBEHHOH JIMHEMHOU PErpeCcCUH.

Konnoxsuym

Tema 6. HenuneiiHble perpecCuOHHbBIE MOJEIIH.

Konrtponphas pabota
Konnoksuym

Tema 7. OueHka wHcclIeqOBaHMI, OCHOBAaHHBIX Ha MHOKECTBEHHOMU
perpeccuu.

Konrtponbhas pabota
Konnoksuym

Tewma 8. CranimonapHeie BpeMeHHBIE psiabl, Mogenn ARMA.

KonTtponsHas padora
KonnokBuym

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

KontponbHas pabora
Konnoxsuym

Tema 10. PerpeccuoHHBIi aHaIU3 Uil CTAllMOHAPHBIX BPEMEHHBIX
psaoB. JluHaMuuecKue MOJIEIH.

KoHnTtponsHas padora
Konnoksuym

Tema 11. PerpeccuoHHBId aHadu3 HECTALMOHAPHBIX BPEMEHHBIX KoHTponbHas pa6ota
psanoB. KounTterpamusi 1 MOJEIH KOPPEKIIMH ONTHOKAMH. Komnmoksnym
Tema 12. Moaenu maHeIbHBIX JaHHBIX.

Konnoxsuym

Tema 13. Moaenu ¢ orpaHU4E€HHOM 3aBUCUMOM MTEPEMEHHOM.

KontponsHas pabora
Konnoxsuym

4.2. TunoBble MaTepHaJibl TEKYLIEro KOHTPOJISA yCIeBAeMOCTH 00y4arouerocs

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

MeT010J10THsl IKOHOMETPHYECKOr0 HcciaeToBaHusl. THIILI JKOHOMHYECKHX JTAHHBIX).

Bonpochbl K KOJVIOKBUYMY :

1. DKOHOMETpHUKa U €€ CBSI3b C SKOHOMUYECKOI TeOpHEH.

2. Ha xakue BOIpOCHI MO3BOJISIFOT OTBETUTh SKOHOMETPUYECKUE METOBI.
3. Monenu cBSI3U U MOJEJIM HAOIIOACHU.

4. DxoHOMETpHUUECKask MOJIENb, T000paHHast MOJIENb.

5. Tumsl TaHHBIX U MOJETEH.

5. ICTOYHUKH CTAaTUCTUYECKHUX JaHHBIX.

TunoBble MaTepHaJbl 10 _TeMaM 2.

«Moaeab NApHOHW JHUHEHHOH perpeccuu.

Metona

HAaMMEeHBLININX KBaaApaToB. Teopema I'avcca-MapkoBay.

BapuaHT 3a1aHusI KOHTPOJIbHOMH PadoOTHI:

l'omoBbie 1OXOMHOCTH akMi KOMIaHui A u B, mpuHajyexanmx oJIHOW OTpaciv MPUBEICHBI B

TaOJIHIIE.
A -2,32 25,6 423 17,13 10,18 13,77 10,25 11,85 5,17
B -5,27 16,76 0,06 4,95 7,48 0,24 5,54 5,89 6,11
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[TocTpouTh MOAEIL NMAPHON JIMHEHHOM PETrpecCHH, MO3BOJSIONIYIO OLIEHUTh 3HAYEHHUS T'OJOBBIX
JOXOOHOCTEH aKIIMU KOMIOAHUU A IO 3HA4YE€HHUAM T'OJOBBIX JOXOJHOCTSH aKIMUA KoMIIaHUu B .
Bonpocsl kK KOJLUIOKBUYMY !

. Teopetnueckasi u BEIOOpOUHAs perpeccus.

. UnTepnperanus ciiydaiiHOTO 4jieHa.

. JINHENHOCTB perpeccuu Mo MNePEMEHHBIM U IIapAMETPaM.

. Meron naumensux kBaaparo (MHK).

. Coiictea MHK or1ieHok mapamMeTpoB MOAEIH.

. 'eomerpus MHK.

. [Ipennonoxenus MHK u teopema I'aycca-Mapxkosa.

o N O o AW DN PP

. Beibopounoe pacnpenenenne MHK onenku.

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

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

MapkoBa. Perpeccusi 6e3 cB000IHOI0 YIeHA).

BapuanT 3a1aHusi KOHTPOJBLHOMH Pa0dOTHI:

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

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

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

y |84 |93 |99 |10,2 |10,7 112 |116 |124 |13,6 |14,6

Heo6xoaumo:
1. PaccunTtatrhe nmapameTpsl MapHOU JINHEWHON PETPECCUH.

2. Onpenenutb K03 PUIMEHTHI KOPPETALUUN U TeTePMUHALIUY.

3. OLEHHTb MOJIENb Yepe3 CPEHION0 OMMOKY armpokcumarii A n F-kpurepnii @umepa.

4. OnpenenuTb CTaTUCTUYECKYIO 3HAYMMOCTb [TapaMEeTPOB PErPeECCUr M KOPPEIIALIUY.

Bonpochl K KOJIOKBHYMY

1. TTpoBepka cTaTHCTUYECKUX TUTIOTE3 O KOd(pPHUIIMEHTAaX pEerpeccuu U JOBEPUTEIbHBIC HHTEPBAIIBI.
2. JIByCTOpOHHHE U OJJHOCTOPOHHUE TUIIOTE3bI.

3. Perpeccus c GuHapHON 0OBSICHAIONIEH EpeMEHHOM.

4. Kputepnn KadecTBa MPUOIIKEHIS TAaHHBIX MOJIENTBIO M X HCITOJb30BaHME JIJIST BBIOOPA MOJIEIH.

5. Hapymenus mnpenmonoxeHuid  TeopeMbl  [aycca-MapkoBa  (T€TepOCKEIACTUYHOCTD,
ABTOKOPPEIMPOBAHHOCTH) U UX MOCIECTBHUS.

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

7. Ucnionp30BaHme OIEHEHHON MOJIEIHN IS IPOTHO3UPOBAHMS.
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TunoBbie MaTepuagbl o TeMaM 4. «Moaeab MHOKEeCTBEHHOM JuHelnon perpeccun. MHK.

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

OIINOKAX B JUHEHHOH MOJeJTH HAQJIIOACH .

BapuaHTbl 3a1aHNS1 KOHTPOJIbLHON PadoOThI:

Nmerotcs nannbie 1o 20 cenbCKOX035UCTBEHHBIM pailoHaMm:

Y — ypoxKaifHOCTb 3€pHOBBIX KYJIbTYp (11/Ta);

X1 — 9ucno KOJECHBIX TPAKTOPOB (MpuBeaeHHOM MomHOCcTH) Ha 100 ra;

X2 — gyucno 3epHoyOopouHbIX kKomMbaitHOB Ha 100 ra;

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

X4 — xonu4ecTBO yIoOpeHUi, pacXoayeMbIX Ha TEKTap;

X5 — KOJIMYECTBO XUMHUECKUX CPEACTB O3/I0POBJICHUS PACTEHUMN, PACXOyeMbIX Ha TeKTap.
[IpoBecTH nomaroBelii perpecCUOHHBIN aHAIN3 ypoKalHOCTH Y

Ha OCHOBE MCXO/IHbIX JAHHBIX.

Beruucnuts onpenenurens marpunbs X TX.

Hatitu MHK onenku k03¢ QHUIIMEHTOB perpeccum.

HccenenoBarh NOMy4YEHHYO MOJIENb HA MYJIbTUKOJUIMHEAPHOCTb.

[Tpu BbIBIeHUN 3(dekTa MyIbTHKOUIMHEAPHOCTH IIOCTPOUTH M OLEHHTHh HOBOE YpaBHEHHUE
perpeccun. UHTepnpeTupoBaTh OKOHYATENIbHbBIE PE3YJIbTATHI.

Bonpochl K KOJVIOKBHYMY :

1. Cmenienne u3-3a NpoNyLIEHHON epeMEHHOM.

2. MoJiennb MHOKECTBEHHOH JINHEHHOW PETPECCHH.

3. OrieHKa HAaMMEHBIINX KBAIPATOB.

4. TlpennonoxeHus MeToJa HAMMEHBIIMX KBaJpaTOB JUI MOJAEIM MHOXXECTBEHHOM JIMHEHHOMN
perpeccun u Teopema ['aycca-Mapkosa

5. [Iporepka BemosHeHus npeanonoxennidi MHK.

6. ['eTepockenacTUYHOCTD.

7. MyJIbTUKOJUINHEAPHOCTb.

8. ABTOKOppPEIUPOBAHHOCTb.

9. Kpurepun xavecTBa MpUOIMKEHIS TAHHBIX MOJICITBIO PETPECCHH.

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

MOJeJIH MHOKEeCTBEHHOM JHUHEHHOW perpeccun.

BapuaHT 3a1aHus KOHTPOJILHOM PadoThI:
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1. UccnenoBaTenu, mMpoaHAIM3UPOBAB ACATENbHOCTH 10 GupM, MOTYyYuIM CISAYIONHEe TaHHBIC
3aBHCUMOCTH 00OBEMa BBITyCKa NPOAYKIHMH (Y) OT KoiuyectBa pabodux (xq) U CTOMMOCTHU

OCHOBHBIX (POHIOB(THIC. py0.) (X7).

y X1 X2 yz xf xz2 VX1 LY X1X2
CymmMma 74 46,6 158 564 227,18 2638 357,3 1182 743,8

Tpebyemcs:

Omnpenenuts napHsie kKodddurmenTs! koppensaaun. CrenaTs BEIBOI.

[TocTpouTh ypaBHEHHE MHOXECTBEHHOW pErpeccCMd B CTaHAAPTU3MPOBAHHOM Macimitabe W B
ecrecTBeHHOH popme. Caenarb SKOHOMUYECKUI BHIBO/I.

OmnpenenuTh CKOPPEKTHPOBAHHBI M HECKOPPEKTHPOBAHHOH KO3(D(UIIMEHT MHOXECTBEHHBIN
Koppemsanun. Caenars BBIBO/L.

OnpenenuTs CTAaTUCTHYECKYIO 3HAYMMOCTh YpaBHEHHsI ¢ TOMoIbI0 F-kputepus. Crnenath BHIBOI.
OnpenenuTs 1enecoo0pa3HOCTh BKIIOUYECHUS PaKTOpa X MOCIe X,. M cTaTHCTHYEeCKYI0 3HAYNMOCTh
napamerpa b .

Haiitu gactabie K03 HUIIMEHTHI 31acTUYHOCTH TIpH X1 = 3,6 U X, = 9. Crenarp BBIBOI.

Bonpochl K KOJVIOKBHYMY:

1. ITpoBepka runoTe3 M TOBEPUTEIHHBIE HHTEPBAJIBI ISl OHOTO KOA(PPUIHEHTA.

2. [IpoBepka COBMECTHBIX THUIIOTE3.

3. TectupoBaHue OrpaHUYEHUS, BKIFOYAIOIIETO HECKOIBKO KOA(P(PHUIIMEHTOB MOICIIH.

4. TectupoBaHue crielu(PUKALMU MOJIETITU MHOXECTBEHHOMN JIMHEHHOM perpeccuu.

TunoBbie MaTepuaabl 10 TeMaM 6. « HenmHeliHbIe perpeccCHOHHbIE MO .

BapuaHT 3a1aHUsI KOHTPOJIbLHOM PadoOTHI:

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

Paiion Pacxopl Ha TOKYIIKY CpennenneBHas 3apaOoTHast
MIPOJIOBOJILCTBEHHBIX TOBAPOB TuIaTa OJIHOTO pabOTHHUKA,
B 00muMX pacxonax, %, Yy pyo., X
Bnagumupckas o0671. 68,8 45,1
KocTtpomckas 0611. 61,2 59,0
OpioBckas 001. 59,9 57,2
Psasanckas 00:1. 56,7 61,8
Cmonenckast 00JI. 55,0 58,8
TBepckast 0011 54,3 47.2
SpocnaBckas 001, 49,3 55,2

TpeOyeTrcss misi XapaKTEPUCTUKHA 3aBUCUMOCTH Y OT X pacCuuTaTh IMapaMeTpbl CTECTICHHOW H
MIOKAa3aTeJILHOU MOJIEIEH.

Bonpocsl kK KOJVIOKBHYMY !

1. Obmas crpaTerus MoAeTUPOBaHus (HYHKIIUU HETUHEHHON PerpecCuu.

2. Buns! HeTuHEHHOCTH.
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3. [TapHas HenmMHEWHAs perpeccusl.

4, B3aHMO,Z[eI>'ICTBPI€ MCKAY HC3aBUCUMBIMU IICPCMCHHBIMU.

TunoBple MaTepHaJbl ©no TemMaM 7. «OneHka HccJaeI0BAHHH, OCHOBAHHLIX HA

MHOKECTBEHHOM perpeccum.

Bapuant 3a1aHusi KOHTPOJILHOMH PadoOTHI:

[To umeronumcst ucxoaubIM JaHHbIM X, Y, P 1 Q ¢ exxekBapTalbHBIMU 3HAYCHUSIMU COCTOSIHUS
peiHKa 32 riepuoa 25 net (1 — 1-i kBapran 1975 roma, 100 — 4-it kBapran 2000 roma):

[IpoBepbTe HA UACHTUPUIUPYEMOCTh KaX/10€ YPaBHEHHE CUCTEMBI U MOJICIH B LIETIOM.
Omnpenenure, Kakue MepeMEHHbIE MBI Oy/IEM HCIIOJIb30BaTh B KAUECTBE HHCTPYMEHTAIbHBIX.
Ouenute MoAeIb cripoca u npejioxkenus ¢ nomoibio JIMHK.

Crenaiite BBIBOJIBI O BJIMSIHUM HEIEHOBBIX (PAKTOPOB MPEAJIOKEHHUS U IIEHBI XOJOJWIBHUKOB Ha
MpeJIOKEHNE X Ha PhIHKE, a TAKXKE O BIMSHUH LIEHBI U JOX0/1a Ha CIIPOC Ha TOBAPHI.

Bomnpocel kK KOJJIOKBHYMY :

1. BHyTpeHH:s U BHELIHSAS 000CHOBAaHHOCTh MCCIIE0BaHUS.

2. CMenieHue U3-3a MPOMYIICHHBIX IEPEMEHHBIX.

3. CmMenieHue u3-3a OMIMOOK U3MEPEHUS OOBSICHSIIOMINX TIEPEMEHHBIX, OTCYTCTBYIOIINE JaHHbBIC.

4. Cmemenne n3-3a 0T00opa HaOMIOIEHHI, HEMpaBWIIbHAsS crienrudukanus GyHKIHOHATBHON (HOPMBI
perpeccuu.

5. BzaumHoe BiusHUE TIEPEMEHHBIX.

4. CucteMbl OTHOBPEMEHHBIX YPAaBHEHHIA.

5. CtpykTypHas ¥ IpuBeACHHAsA (HOPMBI.

6. DK30TeHHBIE, SHOTCHHBIE, TIPEIOTPEICTICHHbIC TEPEMEHHBIE.

7. UnentudunnpyeMocTb OTACNBHBIX YPaBHEHHUH CTPYKTYPHOU (HOPMBIL.

8. OnieHNBaHNE CUCTEMBI OTHOBPEMEHHBIX YPaBHEHU.

9. BHyTpeHHSss1 1 BHENTHSSI 000CHOBAaHHOCTH ITPH IPOTHO3UPOBAHHUH TI0 MOJICITH PETPECCHH.

10. IToHsiTHE O METO/IE HHCTPYMEHTAIBHBIX TIEPEMEHHBIX.

Tunosnie MmaTepuaJjbl 10 TeMaM 8. «Ctanmonapubie BpeMeHHubie psaabl, Mogean ARMAY.

BapuaHT 3a1aHus KOHTPOJILHOM PadoThI:

[To WCXONHBIM JAaHHBIM ITOCTPONTE HECKOJBKO MOJENEH C Pa3JIM4YHbIM KOJIMYECTBOM JIArOB.
HccnenoBath psijl MCXOAHBIX JAaHHBIX HA CTAIMOHAPHOCTH C MOMOUIBI0 BU3YaJIbHOTO TECTUPOBAHUS
psnoB, ACF, PACF-tectoB. Ouenure napamerpbl MOCTPOEHHBIX Mojened ¢ nomoimbio MHK u
BBIOpAaTh M3 BCEX MOJENeH Ty, KOTopas HauOoyiee ajeKkBaTHA MaHHBIM. VHTepHpeTupoBaTh

MOJTy4YEHHBIE PEe3yJIbTaThl BHIOPAHHOW MOJIETH.
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Bonpochl K KOJJIOKBUYMY :

. BpeMeHHoOH psn.

. CroxacTuieckuid ciyyaiHbIN TIpolecc.

. CrauroHapHble BpeMEHHBIE PALBL.

. ABTOKOppeNnsAUUOHHAs PYHKIIHS.

. benbli1 mrym.

. IIpoBepka Ha rayccoBCKHii O€NbIi IyM.

. MA(q). Oniepatop 3ana3asiBanus. MA(1).

. UnentuduunpyeMocTsb, ycioBue 00paTuMOCTH.

© 00 N o O A W N P

. JIuHeiiHbIe NPOLIECCHI.

10. Paznoxenue Bonbaa.

11. [Ipumepsl cTallMOHAPHBIX BPEMEHHBIX PSI0B B SKOHOMUKE.

12. TIporecc AR(p), yciioBHE CTAallMOHAPHOCTH.

13. [IpencraBieHne B BHIE CKOJIB3SIIETO CPEIHETO OCCKOHEUHOTO MOPSIIKA.

14. MA(Q) — ycinoBue OOpaTHMOCTH — TMPEJCTABICHHE B BHJC IpOLECCa aBTOPErPECCUU
OECKOHEYHOTO MOPsIIKA.

15. HeoGpatumsrii mporiecc MA(1).

16. IIpomecc aBTOperpeccMy, HAYMHAIOMIMICS B OMPEICICHHBIH MOMEHT BPEMCHH, BBIXOJ] Ha
CTaOUJIbHBIA PEKUM.

17. Koppenorpamma mporecca AR(p).

18. YpaBuenus KOna-Yoxkepa.

19. Moxenu ARMA, yciioBre CTalimOHAPHOCTH, MPOOIeMa OOITUX MHOKHTEIICH.

20. Mogenmn ARMA, yuuThIBaromume ce30HHOCTb.

21. Wpentuduxamus cranuoHapHod wmoaenu ARMA 1o aBTOKOppeSIIMOHON U YacTHOMN
ABTOKOPPENALUOHHON (QYHKITUSIM.

22. TabiuIbl TOBEJICHHUS KOPPEIOTPAMM.

23. BribopouHas Koppenorpamma.

24. DproanYHOCTb.

25. Kpurtepuu 117151 mpOBEpKH PaBEHCTBA HYIIO aBTOKOPPETSAIUI 1 YaCTHBIX aBTOKOPPEIISIIHA.

26. IlpencraBnenme w mnpumenenue Q-tectoB bokca-Ilupca u Jlpronra-bokca mnst rpymnmsi
BBIOOPOYHBIX aBTOKOPPEITSIIIHIA.

27. Metononorus bokca-J[>keHKkHHCA.

28. OueHuBanue cTanronapaoi mojaenu AR(p).

29. OneHnBaHue cTaroHapHon Moxenn MA(Q).

30. OuenuBanne crannonapaoit ARMA(p,q).
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31. /lmarHocTHKA OIEHECHHON MOJICIIH.
32. Bo16op Mojienin, OCHOBaHHBIN Ha HH(OPMAIIMOHHBIX KPUTEPHSIX.

33. [Iporuo3upoBanye Ha OCHOBE MOAOOPAaHHON MOAETIH.

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

CTALMOHAPHLIX H HECTAIIHOHAPHBIX PAIOB B paMkax moaeaeii ARIMA.

BapuaHT 3a/1aHUsI KOHTPOJILHOM PadoOTHI:

ITposectn mog6op ARIMA-Moienn o JaHHBIM 30J0TOBANTIOTHBIX pe3epBoB Poccum ¢ 31.12.15
no 12.10.17 u caenath nporuo3 Ha 8 HeleNb BIEpe.

Bonpocskl K KOJJIOKBHYMY :

1. HecranmonapHbie psijbl.

2. IIporuecc, cTalmoHapHBIA OTHOCUTENIBHO IE€TEPMUHUPOBAHHOTO TPEHIA.

3. CToXacTU4YeCKHUil TPEH .

4. TS u DS psner.

5. Mogenu ARIMA.

6. Kputepuu {uxku-dyniepa.

7. Pa3zButne u wmoctpauusa Tecta Juku-dymiaepa u pacmmpenHoro tecta uku-@ysiepa Ha
HAIMYUE CTMHUIHOTO KOPHSL.

8. UyBCTBUTEIILHOCTH K HATMYHIO JICTEPMHUHUPOBAHHBIX PETPECCOPOB.

9. F-cratucruku.

10. KBagpaTu4HbIil TpEH.

11. KpaTHbie KOpHH.

12. MHuoroBapuaHTHas TIPOIEAYpa.

13. lpyrue kputepum.

14. Tlonstue o tecte @uuunca-Ileppona.

15. Tlonstue o Tecte Kwiatkowski, Phillips, SchmidtandShin (KPSS, 1992) na craninonapHocTb.
16. IMoustue o recte DF-GLS, pa3spadorannoro B Elliott, Rothenberg, andStock (1996).

17. VccnenoBanue mpo0OsieM, BOZHUKAOMIMX MPH TECTUPOBAHWU HA €AMHUYHBIM KOpEHb (KpUTHKA
Henbcona u ITnoccepa (NelsonandPlosser (1982)) TecToB Ha eTMHUYHBINA KOPEHB ).

18. UccnemoBanue HEKOTOPHIX TECTOB HA IMHUYHBIA KOPEHB MTPH HAJTMYHUU CTPYKTYPHOTO CJIBUTA.
19. TMonsatue o Tecrax IleppoHa u 3uBoTa-DHApPIOCA HA EAMHWYHBIN KOPEHb IPH HAITHYHH
CTPYKTYPHBIX CABUTOB B JaHHBIX.

20. [ToHsITHE O CE30HHBIX CANHUYIHBIX KOPHAIX.
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Tunosnie Matepuajabl no TemMaM 10. «PerpeccMoOHHLIM aHAJHU3 IS CTAIMOHAPHLIX

BpPEeMEHHbIX PAAOB. /IMuHAMMYECKHE MOJETIN.

Bapuant 3a1aHusi KOHTPOJIbHOM PadoOTHI:

HNmeroTcs nanHbie 00 M3MEHEHUH AcHEXHOU Macchl (M) u m3menennn 1ieH (P) 3a mepuoa 1980 —
2004 rr. M3yunth TpadMK W3MEHEHMs JEHEKHOW MacChl M IIEH 3a pacCMaTPUBAEMBIM TEPHOI.
BbIABUTE BU3yalIbHBIN XapaKTep B3aUMOCBSA3H JAHHBIX [IOKa3aTeleH.

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

CTPYKTypHble KOA(h(GULIUEHTHI, HCIONb3ySd AOMOJHUTEIbHOE HICHTU(DUIUPYIOUIEe YCIOBUE

Pmp = 0. Ilposeputs, 00yCcI0BIMBACT 111 U3MEHEHHE ACHEKHOH MacChl Apt .

Bonpocskl K KOJJIOKBHYMY :

1. Jlunamuyeckrue MOJACIIH.

2. Monenb BeKTOpHOM aBTOperpeccuu (vectorautoregressivemodel, VAR).

3. YcaoBue cradunsHocTH VAR, Hax0KIeHHE CTA0OMIBLHOTO COCTOSHUS.

4. Otkpeitasg VAR.

5. HaxoxneHnue ctaOuiabHON CBA3M MEXAY panamu, coctasisitorumu VAR.

6. [Ton6op u onennBanue VAR, nuarnoctudeckue mpoueayphl.

7. Vcnionb3oBaHre MHOTOMEPHBIX HH(OpPMAMOHHBIX KpuTepueB: Akauke, XeHHaHa-Kyunnna) u
[IIBapua-baieca.

8. Bribop crenudpukanud MOJETH, ONTHMAIBLHOW TIIYOMHBI 3ama3JblBaHH, OCHOBAaHHOW Ha

UH(OPMALIMOHHBIX KPUTEPUSIX.

TunoBble MaTEPHAJILI 10 TEMaM 11. «PerpeccMOHHbII aHAJIN3 HECTAIIMOHAPHBIX BPeMEHHBIX

psigoB. KouHnTerpauus 1 MojaeJau KOppeKIun OLIMOKAMM.

BapuaHT 3a1aHUsI KOHTPOJIbLHOM PadoOTHI:

YCTaHOBUTh BO3MOXHOCTb HAJIWYMSA TNPUUYUHHO-CIEJACTBEHHOW CBSI3M MEXIY NPUOBUIBIO
npeanpusitast (F) u mHBecTHIHMSIMA B OocHOBHOM Karmtan (G) ¢ momombio Tecta ['pamkepa.
HpOBCpI/ITb THUIIOTE3bI C PAa3JIMYHBIM KOJIMYECTBOM JIaroB. CI[GJ'IaTB BBIBO/JIbI.

Bomnpocel kK KONIOKBHYMY:

1. JloxxHas (kaxkylasics, MHUMasi) pErpecCUOHHAs CBSI3b MEX/Y HECTAllMOHAPHBIMU BPEMEHHBIMU
psAAaMH.

2. KonHTEeTpHpOBaHHBIC BPEMEHHBIE PSIBI, pAHT KOMHTETPAIIHH.

3. Bo3MoXxHBIE TPUMEHEHUS K 5KOHOMUYECKUM MOJIEIISIM.

4. TecTupoBaHME Ha HATMYNE KOMHTETPAIUH.

5. Teopema npenacrasnenus I'peitapxepa.
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6. Mogens xkoppekuuu ommubkamu  (ErrorCorrectionModel — ECM), wunTepnperanus
koddpurmento ECM.

7. JlByxctynenuatas mnpoueaypa Ouria-I'peiinmxepa mnoctpoenuss ECM mno wumerommmcs
CTAaTUCTHUUYECKUM JJaHHBIM.

8. TecrtupoBaHue Ha HaJIW4YME KOUHTEIPALlMM MEXAY HECKOIbKMMM BPEMEHHBIMU pslaMd U
ompeieIeHIe PAaHra KOMHTEIPalliH C HCIIONB30BaHUEM IpoLeayphl Hoxancena.

9. Be1bop Mo1enu ¢ UCIOJIB30BaHHEM HH()OPMAIIMOHHBIX KPUTEPHECB.

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

Bonpochl K KOJIOKBUYMY:

1. PerpeccroHHbIC MOAETH JUISI TAHENBHBIX JAHHBIX, COAaHCUPOBAHHbIC MTAHEIH.

2. Mopenb ¢ pukcupoBaHHBIME 3P hEeKTamMu.

3. Mogens co ciydaiiHbiMu 3 dexTamu.

4. BpIOOp MEXIy MOAENBI0 C (UKCUPOBAHHBIMH 3(PPeKTaMu M MOAETBI0 CO CIIydallHBIMHU

s dexTamu.

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

BapuaHT 3a1aHisI KOHTPOJIbHOH PadoOTHI:

Tpebyercs mccinenoBaTh 3aBHCHMOCTH PEIICHHSI O BBIOOpE MPENNpPUATHS OT IOKa3aTeseld ero
HasiexkHOCTH. HpopManys o NpeanpusITUsiX, y4acTBOBAaBLUIMX B TEHJIEPaxX 3a NPEAbLAYILUI epUO]
BpPEMEHHU, MTPEJICTaBIICHa B TAOJIMIIE UCXOIHBIX TaHHBIX:

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

X1 — niena crutaBa (teic. $ 3a 1 1);

X2 — Ka4ecTBO CcIuiaBa (6aioB);

X3 — BpeMsl (PYHKIIMOHUPOBAHUSI ITOCTABIIMKA (JIET);

X4 — yJaJleHHOCTb MTOCTaBIIMKA (ThIC. KM);

X5 — MpeCTaBUTEIbCKHUE PACXObI (ThIC. $).

[Toctpouts logit- u probit-mMoaenu 3aBUCUMOCTH PELICHHUsS O BBLACICHHUU CPEACTB Ha 3aKyIKy
CHEIICIUIABOB OT IMoOKa3aTeded HaJeXKHOCTH IOCTABUIMKA M OLIEHUTh KO3((UIMEHTHl JaHHBIX
Mozenel. MHTepnpeTupoBaTh MOIYyYEHHBIE MOJENH.

Bonpochl K KOJUIOKBHYMY:

1. Mopnenu 6uHapHOTO BHIOODA.

2. HepoctaTku TMHEWHOUW BEpOSITHOCTHOM MOJIETH.

3. [Ipobut-moaens.

4. JloruT-MO1€M1b.
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5. Mopenu MHOXECTBEHHOT'O BBIOOpA.
6. Mojenb ynopsi04eHHOT0 MHOKECTBEHHOTO BBIOOpA.

7. Monenu ¢ neH3ypupOBaHHOHN 3aBUCUMOM IEPEMEHHOM.

5. OueHo4yHbIe MaTEPHAJIBI IPOMEKYTOYHON ATTECTANUM 110 JUCHUILIIHHE

5.1. ®opmoii MPOMEKYTOYHOTO KOHTPOJS IOCHE HU3YYCHHUS JTUCHUIUIMHBI B KaXXJIOM
ceMecTpe SABISIETCS K3aMeH B MUCBMEHHOUN (opMme.

OTBETCTBEHHBIM 3TAIllOM Y4eOHOTO IMpoliecca SBJIAETCS cllada MPOMEXYTOYHas aTTeCTallusl.
beccriopHbIM (aKkTOpOM YCIENIHOTO 3aBEpLICHUS OYEPETHOTO CeMecTpa SIBJSETCS KPOIMOTIWBas,
cUcTeMaThyeckasi paboTa CTyJeHTa B TeUE€HUE BCEro ceMecTpa. B 3Tom ciyyae MOArOTOBKa K
MPOMEXKYTOUHOM arTrectaud OylneT SBISTHCS KOHICHTPUPOBAHHOM CHCTEMAaTH3alHell BCeEX
MOJTYYECHHBIX 3HAHUW 1O JAHHOW TUCIIUIUIMHE.

B Hauane cemecTpa peKOMEHAYETCsl IO BCEM M3Y4YaeMbIM MPEAMETaM MOJYyUYUTh BOIIPOCHI K
MIPOMEXKYTOUHOM aTTeCTalllM, a TAaK)Ke HMCIIOJIBb30BaTh B Mpollecce 00yueHHUs Mporpammy, Apyrue
METOJMYECKUE MaTepHAIIbl, pa3paOOTaHHBIC 110 JAHHON AUCIHUILIUHE.

[Ipy moOAroTOBKE K MPOMEKYTOYHOM  aTTECTAllMd  KOHCTPYKTHUBHBIM  SIBJISIETCS
KOJUJIEKTUBHOE 00CY)K/IeHHE BBIHOCHMBIX Ha HK3aMEH BOMPOCOB C COKYPCHUKAMH, YTO TO3BOJISET
MOBBICUTH CTETIEHb CUCTEMATHU3AIMH U YIITyOJIeHUs 3HAHUU.

[lepen mnocienHUM CEMUHAPOM IO MPEAMETY CIEAYET COCTAaBUTh CIHCOK BOMPOCOB,
TPeOYIOMMX  JIOTIOJHUTEIBHOTO Pa3bsCHEHUS] TPENOoJaBaTeIeM Ha KOHCYJIbTAIUU TEpes
IIPOMEXYTOUYHOU aTTECTALIUEH.

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

1.Ycrho B JIOT - B hopMe yCTHOTO OTBETa Ha TEOPETHUECKUE BOIPOCHI M PELICHNs 3aJauu (Keica).
2. Iucemenno B CJIO ¢ mpoxTopwHroM - B (hopMe THCBMEHHOTO OTBETa HAa TEOPETHYECKHE
BOIIPOCHI U pelIeHus 3a1a4n (Keiica).

3. TectupoBanue B C/1O ¢ NpOKTOPUHTOM.

5.2. OueHo4Hble MaTepUAJIbI IPOMEKYTOUYHOM ATTEeCTALMH
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Kon HaunmeHnoBanue

Kon HaunumenoBanue
KOMIIOHEHTA KOMIIOHEHTA
KOMIIeTeHIIUHU KOMIIETeHIIUH
KOMIIETEHIIUU KOMIIETeHIIUH
CrnocobeHn HPUMCHSITh
UHCTPYMEHTBI
SKOHOMETPUKHA B IEIAX
cOopa 00padoTKH1 u
CnocobeHn MPUMCHSITh pa, p

OIIK OC-4 | 3KOHOMETPUYECKUE METOJIbI AJIs

OIIK OC-4.1, | apanu3a CTaTUCTUYECKUX

OIIK OC-4.2 | na"HHBIX

peIIeHUs TPUKIATHBIX 33714
Crnocoben IPUMEHSITh

9KOHOMETPHUYCCKHE

MECTOAbI JIIsL peIICHUA

IMPUKJIAAHBIX 3a1a4

KommoneHT [TpomexyTOUHBIN/KITIOYEBOI .
Kpurepnii onieHuBanus
KOMIIETEHITHN WHIMKATOP OIICHUBAHUS
OIIK OC - 4.1|Cnoocoben MPUMEHSTH | BeisiBisseT 1poOiieMbl  SKOHOMHYECKOTO
Criocoben COBPEMEHHYIO METOJIMKY | XapaKTepa MpU aHAIN3e KOHKPETHBIX
HOPUMCHATD [IOCTPOECHUS CUTyalluii M TpeiaraeT CHoocoObl HX
HHCTPYMCHTBI SKOHOMETPHUYECKHX MOJEJICH; | pelieHus, OLIEHUBAET 0XKHUIaeMBbIE

OKOHOMCTPHUKHU B

nemix cbopa, SKOHOMMYECKHX SIBJICHHH | | BiameeTr COBpeMEHHBIMH  METOAMKAMH
obpaboTxu " IPOILIECCOB € ITOMOIIBIO | pacyera u aHajam3a COIMAIBHO-
2?:’11;::I/IIIGCKI/IX CTaHI[apTHI)IX TeOpeTI/ILIGCKI/IX SKOHOMUYCCKUX HOK%&TCJ’IGI;'I,
JIAHHBIX, n 3 3KOHOMeTpI/I‘~I€CKI/IX xapaKTepmonmI/Ix 3KOHOMHUYCCKHUC
OHK OC_42 MOJIeJIcu HpOHCCCLII/IﬂBHeHI/Iﬂ Ha MI/IKpoypOBHC
Crocoben

MPUMEHSITh

9KOHOMETPHUCCKUE

METOIBI JUISt

pewenus

MPUKJIAAHBIX 3aaa4

METOAbl U IIPUCMBbI aHAJIN3a | pE3YyJIbTAThI.

TunoBbie OLEHOYHBIE MATEPHAJIbI IPOMEKYTOYHON ATTECTALIUH

Cnucok BONPOCOB /15l OATOTOBKH K 3k3ameny (Tembl 1-8)
1. DxoHOMETpUKA U €€ CBA3b C AKOHOMUYECKOM Teopuei.

2. Mogenu CBSI3M W MOJIESIH Ha6J'IIOI[eHHI>i; OKOHOMCTpPpUYCCKAasd MOICIIb, HO,Z[O6paHHa$I

MOACIIb.

3. Tumnel TaHHBIX U MOJIEJIEH.
4. ICTOYHUKH CTATUCTUYECKUX JTAHHBIX.
5. TeopeTtnueckas U BEIOOpPOYHASI PETPECCHSL.

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

8. Meron nHaumensiux kBaaparoB (MHK).

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

10
11
12

. [Ipennonoxxenus MeTo/1a HAMMEHbBILIUX KBAJpaToB U TeopeMa ['aycca-MapkoBa.
. Betbopounoe pacnpenenenne MHK onenkwu.

. IIpoBepka CTaTHUCTUYECKUX TUMOTE3 O KOA(PPHUIMEHTAX PETPEeCCHH U JOBEPUTEIbHBIC

WHTEPBAJIbIL.

13
14
15

MOACIIHN.

16.
17.
18.
19.
18.
19.
20.
21.
22.

. JIByCTOpOHHHE U OJIHOCTOPOHHUE TUIIOTE3BI.
. Perpeccus ¢ OunapHO# 00BACHSIONIEH TIEPEMEHHOM.

. KpI/ITepI/II/I KadyeCTBa HpI/I6J'II/I)KeHI/ISI JaHHBIX MOJCIIBIO U X HCIIOJIBb30BAHUEC IJIA BBI60pa

I'erepocke1acTUYHOCTD.

MynbTUKONIMHEAPHOCTb.

ABTOKOpPPEINPOBAHHOCTD.

Metonb! «00pbOBI» ¢ HAPYIICHUSAMH TPEATIONI0KEHUH Teopembl ['aycca-Mapkosa.
Hcnonp30BaHne OLIEHEHHOW MOAEIN AJIs IPOrHO3UPOBAHMS.

CMmenieHue U3-3a NpOMYLICHHON IIEPEMEHHOM.

Moaenb MHOKECTBEHHOW JIMHEMHON pErpecChH.

OneHka HaUMEHbIIUX KBAJpPaTOB.

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

JIMHENHON perpeccuu u reopema I'aycca-Mapkosa.

23
24

. [IpoBepka BemosHeHus npeanonoxennii MHK.

. Hapymenus npeanonoxkenuii Teopembl 1'aycca-MapkoBa, WX MOCIEICTBUS U METOJIbI

«O0pBHOBI» C HUMHU.

25

. KpI/ITepI/II/I Ka4ycCTBa HpI/I6J'II/I)KeHI/I$[ JaHHBIX MOJENIbI0 MHOXKECTBEHHOM JIMHEHMHOM

PErpeCCruu U X UCIOJb30BAHUC IJIA BI)I60pa MOICIIN.

26.
217.
28.
29.
30.
31.
32.
33.
34.

[IpoBepka rumnoTe3 u J10BEPUTEIbHBIE HHTEPBAJIBI ISl OAHOTO KO PUIIUEHTA.
IIpoBepka COBMECTHBIX TUIIOTES.

TecTtupoBaHue OrpaHUYEHUS, BKJIIOYAIOIIEr0 HECKOJIBKO KO3()(PUIIMEHTOB MOAETIH.
TectupoBanue cnenupuKalnuy MoJIeIH MHOKECTBEHHOM JIMHEHHON perpeccuu.
OO6mas cTpaTerust MOAeIMpPOBaHUs (PYHKINN HEIMHEHHOU perpeccuu.

Bunnl HemMHEHHOCTH.

[TapHas HenuHENHas perpeccus.

B3anmMopeicTBre Mex 1y HE3aBUCHUMBIMHU ITEPEMEHHBIMHU.

BHyTpeHHs 1 BHEIIHsSI 000CHOBAaHHOCTDH UCCIIEIOBAHMUS.
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35. Cmerenne u3-3a MPOIYIICHHBIX TEPEMEHHBIX.

36. CmenieHre u3-3a OMMUOOK U3MEPEHUsT OOBSICHSAIOUINX IEPEMEHHBIX.

37. OTcyTCcTBYIONIME TaHHBIE, CMEIICHUE U3-3a 0TOOpa HAOIIOCHUH.

38. HempaBumnbHas crienudukanus GyHKIIMOHATBHON (POPMBI PETPEeCcCHH.

39. BzauMHoOe BIMsHHE NTEPEMEHHBIX.

40. CucreMbl OTHOBPEMEHHBIX YPaBHEHUI.

41. CTpyKTypHas 1 pUBeIeHHAS (YOPMBI.

42. DK30TeHHbIe, YHJIOT€HHBIE, TPEIONpeIe/IEHHbIC IEPEMEHHBIE.

43. UnentuunupyeMoCThb OTICTbHBIX YPAaBHEHUH CTPYKTYPHOU (POPMBI.

43. OueHuBaHUE CUCTEMBI OJTHOBPEMEHHBIX YPaBHEHUH.

44. BHYTpeHHsE M BHEHIHAA OOOCHOBAaHHOCTh NpPU MPOTHO3UPOBAHMM 110 MOJEIHU
perpeccum.

45. TloHatue o MeTo/ie UHCTPYMEHTAIbHBIX IIEPEMEHHBIX.

46. BpemeHHOI1 psif.

47. CroxacTU4ECKUM ciayyailHbIil Iporecc.

48. CranuoHapHble BpEMEHHBIE PSJIBI.

49. ABToKOppensunoHHas PYHKIIHS.

50. benplit mrym.

51. IlpoBepka Ha rayCCOBCKUN OEIbIH LIyM.

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

53. UnentudunupyeMocTts, yCilIoBHe 00paTUMOCTH.

54. JIuneliHble TPOLECCHI.

55. Paznoxenue Bonpaa.

56. [IpuMepsl cTalMOHAPHBIX BPEMEHHBIX PSII0B B 9KOHOMUKE.

57. TIpouecc AR(p), yciioBre cTallmOHAPHOCTH.

58. [IpencrapneHne B BUAE CKOJB3SIIETO CPETHETO OECKOHETHOTO MOPSIAKA.

59. MA(Q) — yciioBHe OOpaTMMOCTH — MPEACTABICHHE B BHJE MpOIecCa aBTOPETPECCHH
0ECKOHEUHOT0 MOopsaKa.

60. HeoGpatumslit npouecc MA(1).

61. [Iporecc aBTOperpeccuy, HAYMHAIOIIUICS B ONPEIeIICHHBIII MOMEHT BPEMEHH, BBIXO]T Ha
CTaOUIIbHBINA PEKUM.

62. Koppenorpamma nporuecca AR(p).

63. Ypasuenus FOna-Yoxkepa.

64. Moaemn ARMA, yciioBre CTallMOHAPHOCTH, IpodIeMa O0IIUX MHOKHUTEIICH.

65. Moaemn ARMA, yauThIBaroIIue Ce30HHOCTb.
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Cnmcok BONPOCOB /151 OATOTOBKH K 3a4eTy ¢ oneHkoii (Tembr 8-13)

1. Unentudukanus crammonapuoit moxenmn ARMA 1o aBTOKOPPEISIMOHON M YacTHOU
ABTOKOPPENALNOHHON (QYHKIUSIM.

2. TabnuIIbl MOBEEHUS KOPPEIOTPAMM.

3. Beibopounast koppenorpamma.

4. DproJu4HOCTb.

5. Kputepuu a1 npoBepKy paBeHCTBA HYJIIO aBTOKOPPENISLIMNA U YaACTHBIX aBTOKOPPETISIUH.

6. IlpencraBnenue u npumeHenue Q-trectoB bokca-Ilupca m JIpronra-bokca st rpymmsl
BBIOOPOYHBIX aBTOKOPPEIIALIUH.

7. Merononorus bokca-/[>keHkunca.

8. OuenuBanue cranmoHapaon mozaenu AR(p).

9. OuennBanue crarmoHapHor moaenu MA(Q).

10. OuenuBanue cranuoHapaoit ARMA(p,q).

11. JIuarnocTuka O1eHEeHHON MOJIEIH.

12. Beibop Mojienu, OCHOBaHHBIM Ha HH(POPMAITMOHHBIX KPUTEPHUSIX.

13. IIporao3upoBaHue Ha OCHOBE MOA0OPAaHHON MOJIEITH.

14. HecranmoHapHsi€e psiibl.

15. Ipomecc, crarimOHAPHBI OTHOCUTENBHO JETEPMUHUPOBAHHOTO TPEH/IA.

16. Croxactuueckuit TpeHa. TS u DS psiabl.

17. Monenu ARIMA.

18. Kpurepun [Juxu-Oymiepa.

19. Pa3Butue u wnmoctpanus tecra Juku-dyiepa u pacmmperHHoro tecta Juku-dymiepa
Ha HAJIMYHeE eTUHUYHOTO KOPHSI.

20. UyBCTBUTENHHOCTD K HATMUYHUIO JIETEPMUHUPOBAHHBIX PETPECCOPOB.

21. F-craTtuctukm.

22. KBapaTu4HbIA TPEH].

23. KpaTHble KOpHH.

24. MHoroBapHaHTHas IpoLeaypa.

25. HccnemoBanue mpoOieM, BOSHHKAOIINX NPU TECTHPOBAHWW HA €IWHUYHBIA KOPEHb
(xputuka Henscona u [lmoccepa (NelsonandPlosser (1982)) TecToB Ha e THHUYHBINA KOPEHB ).

26. VccnenoBanrne HEKOTOPHIX TECTOB HA €AMHUYHBIN KOPEHb MPU HATMYUH CTPYKTYPHOTO
C/IBUTA.

27. Tlonstue o tectax Ileppona u 3uBoTa-DHApIOCA HA €AMHUYHBIA KOPEHb NMPH HATHMYUU

CTPYKTYPHBIX CABUTOB B JaHHBIX.
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28. TloHsiTHE O CE30HHBIX CAMHUYHBIX KOPHSIX.

29. Junamuueckue MOJIEJIH. Mopenb BEKTOPHOM aBTOPETPECCUU
(vectorautoregressivemodel, VAR).

30. YcaoBue cradbmnsHocTH VAR, Hax0oKIeHHE CTAOMIBLHOTO COCTOSHUS.

31. Otkprrtas VAR.

32. HaxoxxieHre cTaOMIbHOM CBSA3M MEXIY pagamu, coctaBisitommu VAR.

33. [lon6op u ouennBanue VAR, muarHocTu4eckue mpoueayphl.

34. Hcnonb3oBaHME MHOTOMEPHBIX HH(MOPMALMOHHBIX KpuTepueB: Akanke, XeHHaHa-
Kyunna) u llIBapua-baiieca.

35. Beibop crienudpukanuu Mo, ONTUMAIBHON TTyOUHBI 3arma3AbIBaHui, OCHOBAaHHON Ha
UH(OPMAIIMOHHBIX KPUTEPHSIX.

36. JlokHas (kaxymiascsi, MHHUMas) pPErpEeCCHOHHAsl CBSI3b MEXIy HECTallMOHAPHBIMU
BPEMEHHBIMU PSAIaMHU.

37. KounrerpupoBaHHbIE BpPEMEHHBIE PSI/IbI, PAHT KOWHTETPALIUH.

38. Bo3aMosxHBIE IPUMEHEHUSI K SKOHOMHYECKIM MOJICIISIM.

39. TectupoBaHue Ha HATUYKME KOUHTETPAIIUH.

40. Teopema npeacranieHus [ pelHKepa.

41. Mogens koppekuuu ormbkamu (ErrorCorrectionModel — ECM), untepnperanus
kodpunmentTo ECM.

42. JIsyxcrynenuatas npouenypa DHria-I peiinmxepa noctpoenuss ECM no umeronmmces
CTAaTHCTUYECKUM JaHHBIM.

43. TecTupoBaHWE HAa HATMYHE KOMHTETPAIIMN MEKIY HECKOIBKIMH BPEMEHHBIMU PSJIAMH.

44. Onpe/ieTeHNe PaHTa KOMHTETPAIUH C HCIIONb30BaHMEM HpOLeaypsl MoxaHnceHa.

45. Bpibop MoJenu ¢ uCHoab30BaHNEM MH()OPMAIIMOHHBIX KPUTEPHUEB.

46. PerpeccroHHbIE MOJENH AJIsl TAHENbHBIX JaHHBIX, COAIAaHCUPOBAHHBIC MTAHEH.

47. Mogenb ¢ (puKcupoBaHHBIMU 3P PeKTaMu.

48. Mopenb co ciydaitHbIMH () (HEeKTaMH.

49. Be160op MexXIy MOJENbI0 ¢ (PUKCUPOBAHHBIMU 3(PPeKTaMu 1 MOJIENbIO CO CITy4aifHbIMU
s dexramu.

50. Moaenu GmHApHOTO BEIOOPA.

51. Hegoctatku THHEHHOM BEPOSATHOCTHON MOJIEIH.

52. TIpobur-moensb.

53. Jlorur-moaens.

54. Monenu MHOKECTBEHHOTO BBIOOpA.

55. Mogenb ynopsiIo4eHHOr0 MHOYKECTBEHHOT'O BHIOODA.
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56. Monenu ¢ 11eH3ypHUpOBaHHON 3aBUCUMOMN TIEPEMEHHOM.

IIpuMepHbIe BAPHAHTHI IK3aMEeHALIMOHHBIX OHJIE€TOB

3K3AMEHAIIMOHHBIN BUJIET Ne 1
10 JMCHUILIMHE «DKOHOMETPUKA»
1. JluHeHHOCTH perpeccuu Mo NePeMEeHHBIM U MapaMeTpam.
2. HenpaBunbHas cneunpukanus GyHKIMOHATBHON (OPMBI peTrpeccHH.
3. MHccnenoBanue BritodaeT 10 ManabIX NpeanpusTHii 00padbaThIBaIOIICH MPOMBIIIIICHHOCTH,

rae Yy —norpebieHue MaTepuaoB, ThIC., py0. U X - 00beM MPOU3BOJICTBA, THIC., PYO.

Ne mpemnpusTHs OGbeM MPOM3BOJICTBA, THIC., [MoTpebnenne MaTepuaios,
pyo., 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
Tpebyercs:

[Toctpouts nMHEHHOE ypaBHEHHE MapHOU perpeccur Y oT X. Crnenatb BBIBOJ.

Paccunrars nunelHbIN K03 hunuenT napHoi Koppessiuu CaenaTs BEIBO/I.

Cpennioro ommoOKy anmnpokcumanuu. Caenatb BbIBOJ.

C nomopto F- kpurepus duinepa oieHUTE CTATUCTUYECKYIO HAJIEKHOCTh PE3YIbTaTOB
PErPECCUOHHOIO MOZEINPOBAHUS.

4. VImeroTcs AaHHBIE O MPUOBUIM KOMITAHWU 3a 16 KBapTayoB. BBUIM MONYYEHBI CIETyIOIINE
3HAYEHUE OLEHKH C€30HHON KOMIIOHEHTHI C TOMOUIbK MYJIbTUIUIMKATUBHON MOJEIIH.

Ne kBaprana, |
I'on
I Il 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:

OHpeI[eJ'II/ITB CKOPPEKTHUPOBAHHBIC CE30HHBIC KOMIIOHCHTLI C IIOMOIIBIO MYHBTHHHHKaTHBHOﬁ
MOACIIH.

CraenaTh MPOrHO3 MPUOBUTA KOMITAHUHU Ha TIEPBOE BTOPOE CIIEAYIOIIErO TO/1a.
VYpaBuenue tperga 1 =10,66+1,26-t. Cnenats BBIBOI.

SK3AMEHAIIMOHHBIA BUJIET Ne 2
MO JUCHUNIHHE K IKOHOMETPUKA»
1. Merononorust bokca-Jl>xeHkHrHCA.
2. MoJnienu MHO>KECTBEHHOTO BBIOOpA.
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3. NmeroTcs ciemyromume TaHHbIE 3aBUCUMOCTH 00beMa BBIITYCKa MPOAYKITUN (y) OT KOJIMYECTBA

pabounx (Xl) ¥ CTOMMOCTH OCHOBHBIX (DOHJIOB (TBIC. PYO.) (XZ) 10 xpynHBIX KOMIAHUH.

y X4 X, y? x2 x5

VX1 VLAY

X1X2

Cymma 65,7 88,9 35,1 5306,9 | 8180,9 | 1323,7

6039,2 | 2297,5

3061,4

TpeOyercs:
Onpenenuth napHbie KOAPPUIMEHTH! Koppensiun. Caenats BHIBO/.

[TocTpouth ypaBHEHHE MHOKECTBEHHOW perpeccuy B CTaHAAPTU3MPOBAHHOM MaciuTabe u B

ecrecTBeHHOH popme. CaenaTb SKOHOMUYECKUI BHIBO/I.

HpOBeCTI/I OLICHKY Ka4€CTBa HOHy‘ICHHOﬁ MOACIHN C IOMOIIBIO MHOXECTBCHHOI'O KOB(b(l)I/II_II/IeHTa

KOppeJsIiiuM U AeTepMuHaiuu. CrenaTrb BbIBO.

4. Tlo necsitn teppuropusim paiiona 3a 200X r. Vi3BecTHBI 3HAUCHUS ABYX [PU3HAKOB. Y paBHEHUE

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

Paiion Pacxonpl Ha OKYIIKY CpennenHeBHas 3apabOTHas IIaTa
MPOIOBOJIBCTBEHHBIX TOBAPOB,THIC., OJIHOTO pabOTHHKA, py0., X
pyo., ¥
Bnagumupckas o0JI. 44 87
KocTtpomckas 0011 45 88
OproBckasi 0011 46 89
Ps3anckas o0 47 90
CMorneHcKkast 0071 48 91
TBepckas 0011 49 42
Bbpsiackas o0 61 101
HBanoBckas o0 62 102
Tynbckas 0071. 127 103
SApociaBckas 0071 128 96
Onpenenuth HaJIMYKE TETEPOCKETACTHIHOCTH MPH ypoBHE 3Haunmoctu a = 0,05.
HIkana oueHnBaHus
Kpurtepun oueHnBanus Onenka

JleMOHCTpUpYET 3HaHME MaTepuajga B IIOJHOM OOBEME,
JIOTUYECKH TPABUJIBHO U3JIaraeT OTBETHl HA BOIPOCHI, 3HAET
QITOPUTMBI JUISl TPOBEPKU CTAaTUCTUYECKUX THUIOTE3, KPUTEPUU
a/IeKBaTHOCTU M 3HAYMMOCTH BBIODAaHHOW MOJENM MM 3aKOHa,
000CHOBAET IpaHUIlbl TOYHOCTH JUIsl TapaMEeTPOB paclpeesiCHus;
UMEeT HaBbIK NPAaBUJIBHOTO BBIOOpA M HCIIOJIB30BAaHUS METO/I0B
TEOPUU BEPOSITHOCTEM M MaTeMaTU4YeCKOM CTaTUCTUKU  JUIS
pemieHus 3anad B cdepe SKOHOMUKH, (pUHAHCOB U Ou3Heca,
MHTEPIPETALMU U aHAJIM3a MTOJIYYEHHBIX Pe3yJIbTaTOB.

5 (oTAM4HO)

Z[eMOHCTpI/IpyeT 3HAHUC MaTepuajia B IMOJIHOM O6’LCM€, HO
HE3HAYUTCIIBHO HapymacT IMOCICAOBATCIBHOCTh H3JIOXKCHUSA, HACT
HCYBCPCHHBIC MW HCAOCTATOYHO IIOJIHBIC OTBCTBI Ha BOIIPOCHI;
BJIaJACCT HaBbIKaMHW aHallu3a JaHHBIX, HeO6XO}II/IMBIX AJI peHICHUSA
IMMOCTABJICHHBIX JKOHOMHWYCCKUX 3aJad, YMCECT MUCIIOJIb30BaHUA
MCTOJbI TCOPUU BepOﬂTHOCTeﬁ M MaTeMaTHYEeCKON CTaTUCTUKH JJIsL
pPCLICHUSA 3a/1a4 B cq)epe OKOHOMUKH.

4 (xoporio)

JleMOHCTpHpYET HETOJIHOE 3HAHUE MpeaMeTa, HO MaTepHhal
u3jgaraer (parMeHTapHO U  HENOCJIeAO0BaTeNbHO, JOMYyCKaeT
OmMMOKK B TIPUMEHEHHH METOJa pEUICHHs, 3aJady peliaeT

3 (yIOBIETBOPUTEIHHO)
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YaCTUYHO; HMEET 3aTPYIOHEHHsS TpPU BHIOOpE alrOpUTMOB IS
MIPOBEPKU CTATUCTUYECKUX THIIOTE3, KPUTEPUEB aJEKBATHOCTU WU
3HAYMMOCTH BBIOPAHHON MOJIEIM WJIH 3aKOHA, METOJIOB JIMHEHHOM
anreOpsl i peuieHus 3agad B cepe SKOHOMHKH, (PUHAHCOB U
Ou3Heca; HE UWMEeT HaBblka MHTEPHpPETallUd U  aHajlIu3a
MIOJIYYEHHBIX PE3YJIbTATOB.

He nemoHCTpHpyeT YCBOGHHE OCHOBHOTO cOAep)KaHus | 2 (HeyJOBICTBOPHUTEIHHO)
npeaMera, OOHAapY)KMBAeT He3HaHWE OONbIIeH 4YacTH y4eOHOTO
MaTepuaia, 0MyCcKaeT rpyoble OMMUOKH B ONPEACIICHUN TOHIATUN U
IpU PEIIeHUU 3ajay; HE IEMOHCTPUPYET 3HAHHE METOJI0B cOopa u
aHanmu3a  uHpOpMamMu; HE  yMeeT  INPOBOAMTH  AHAIM3
npodecCHOHANBHBIX 3a]1au.

IxkaJyia oneHuBaHUA.

OneHka pe3yinbTaToB IPOU3BOIUTCS Ha OCHOBE OailiibHO-peiiTuHroBo cuctemsl (BPC).

Ucnons3zoBanne BPC ocymiecTBisieTcss B COOTBETCTBUU € MpUKa3zoM oT 28 asrycrta 2014 r.
Nel68 «O nmpumeHeHHM OaJlIbHO-PEHTHUHIOBOM CUCTEMBI OLEHKHM 3HaHMW cTyAeHToB». BPC 1o
JUCLUIUIMHE OTPa)kKeHa B CXEME pacueToB PEHTUHIOBBIX OaJlIOB (fajiee — cxema pacueroB). Cxema
pacueToB CPOpPMHpPOBaHA B COOTBETCTBHM C YYEOHBIM IIJJAHOM HAIPaBICHHS, COTJIAaCOBaHA C
PYKOBOJUTENIEM Hay4YHO-00pa30BaTeIbHOIO HAlPaBJIEHUs, YTBEP)KIeHA JeKaHOM (aKyJIbTeTa.

Cxema pacueToB JOBOJUTCS 1O CBEACHUS CTYJCHTOB Ha IEPBOM 3aHATUU 110 JAaHHOU
JUCLUIUIMHE U SIBJISETCSl COCTAaBHOM 4acThio paboyeil HporpaMMbl AUCHUIUIMHBL M COJEPXKHT
MH(pOpPMaLIMI0O N0 M3YYEHHUIO JUCLMIUIMHBL, yKa3zaHHYIO B IlonmokeHun o OauibHO-pEeUTHHrOBOM
cucTeme olleHKH 3HaHui oOyyaronxcs B PAHXul'C.

[Ipy HakoONMTENBbHOM CHCTEME OLIEHUBAaHUS pE3yJIbTaTOB OCBOEHHSA JHUCLUIUIMHBI C
ucrnonb3oBaHueM bBPC BO3MOXHO mojydeHHe 3adera/sK3aMeHa 10 pe3ysibTaTaM TEeKYIIETo
KOHTPOJISI («aBTOMaTHUYECKH») 0€3 MPOX0KAECHUS IPOMEKYTOUYHON aTTECTALUH.

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

Ha ocuoBanuu n. 14 TIlonoxeHuss o OasIbHO-PEUTHHIOBOM CHCTEME OLEHKH 3HAHHUM
oOyyaromuxcst B PAHXul'C B mHCTUTYTE mpMHATA Cleyrollas IKaja HepeBojia OLIEHKH U3
MHOTOOAJUIBHON CUCTEMBI B TISATHOAIBHYIO:

KoanuecTBo 0aj1710B Onenka
NPONUCHI0 OykBoii
96-100 OTJINYHO A
86-95 OTJINYHO B
71-85 XOpouIo C
61-70 XOPOIIIO D
51-60 YJIOBJIETBOPUTEIIHLHO E
0-50 HEYJIOBJICTBOPUTEIILHO EX
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IIpouenypa npoBeaeHns MUCbMEHHOI0 JK3aMeHa

ATTECTallMOHHbIE MWCHBITAHUS TPOBOAATCA IPENOJABATENIEM, BEAYLIUM JIEKIUOHHbIE
3aHSTHSI 110 IaHHOW TUCIUILIMHE.

IIpu npoBeAcHUH MUCBMEHHOTO YK3aMEHA B ayAUTOPUH MOXKET OJHOBPEMEHHO HAXOIUTHCS
9K3aMEHyeMas TPy B [IOJIHOM COCTaBE.

DK3aMeHAIIMOHHBIN OMJIET BRIOMPACT CaM SK3aMEHYEMBIi B CIIy4aiiHOM MOPSKE.

DK3aMeHyeMble MOTYT IIOJIb30BaThCsl MPOrpaMMON y4eOHOW IUCHMIIMHBI, a TaKXke C
paspeleHus IpernoAaBaress KalbKyJIITOpaMu.

IIpu npoBeneHUM K3aMEHA YK3aMEHYEMBIM IIPEIUIaracTcss OTBETUTh Ha [1BA TEOPETUYECKUX
BOIPOCA U BBIMOJIHUTS /1B IPAKTUUECKUX 3a/laHUSI B COOTBETCTBUU C ITPONJIEHHBIMU TEMaMHU.

Bpemsa HanucaHus 5K3aMeHallMOHHOM pa0OoTel cocraBisger 90 MuH. (O JKEIaHUIO
9K3aMEHYEMOT'0 OTBET MOXKET OBbITh JOCPOUYHBIM).

W3noxeHune MaTepuaa BeJeTCs B JINCTE OTBETa, KOTOPBINA 3aTeM (II0 OKOHUAHHM 3K3aMEHa)
CHAETCA Ha IIPOBEPKY JK3aMEHATOPY.

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

B ciydae BO3HMKHOBEHHMsS COMHEHHUI OTHOCHTEIBHO TIJIYyOMHBI 3HAHUH 35K3aMEHYEMOIro
9K3aMEHATOP MOXET IPUIVIACUTH €ro M 3a/laTh JONOJIHUTEIbHBIE M YTOUHSAIOIIKME BOIPOCHI B
npejenax y4eOHOro MaTepualla, BHIHECEHHOIO Ha 9K3aMEH.

OneHka pe3yabTaToB  MUCBMEHHOIO  aTTECTAllMOHHOTO  MCIBITAaHUS  OObBSBISACTCS

9K3aMCHYCMbIM B ICHb €I'0 ITPOBCACHUS.

6. MeToauuecKkue MaTepuaJibl 1Jist OCBOCHUA TUCHUIIJINHBI

MeTtoanyeckue yKa3aHus 110 BHINIOJTHEHHIO KOHTPOJIbHBIX padoT:

JlaHHbIN BU pabOTHI IPOBEPSIET:

1) ycBoeHue o0yyaronmMucs NOJy4YeHHBIX B X0/1€ 00y4Y€HUs YMEHHUI U HAaBBIKOB;

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

3) yMeHHe IpOoaHaIN3upOBaTh Pe3yIbTaThl PACYIETOB U 0OOCHOBATH MOJIyYEHHBIE BHIBOIBI.

[Ipumepno 3a 2-3 Hexenu A0 TPOBEACHHS KOHTPOJBHOM pabOThl oOydaromemMmycs
HEOOXOIUMO TONYyYUTh Yy THpenojaBarens [MAaOIoH KOHTPOJIbHOM pabOThl WM TNPUMEPHBIN
nepeveHb NMPaKTHUECKUX 3a/aHuH, BXOASIMX B KOHTPOJIbHYIO padoTy, U MOCIE 3TOr0 MPHUCTYIUTh
K ITOATOTOBKE.

[Ipu moAroToBKE K KOHTPOJIBHOU paboTe crneayerT:

1) NOBTOPUTH TEOPETUUECKUI MaTepUall IO TeMaM, BKIIOYEHHBIM B KOHTPOJIBHYIO paboTy;
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2) MpOCMOTPETh MaTepUajbl MPAKTUUECCKUX 3aHATUH U JIOMAITHUX 33JIaHUN;

3) monpoOoBaTh PEINTh 33aJaHUA U3 INA0JOHA KOHTPOJIBHOM pabOThl WM HPUMEPHOTO
HepevHs NPaKTUYECKUX 3a/1aHHi;

4) 3aKkpenuTh NOJYYEHHbIE YMEHMs M HaBBbIKM, pellas IOXOXUE 3aJaHus U3
PEKOMEHI0BaHHbIX IIPEINoIaBaTeIeM YUeOHUKOB U y4eOHO-METOANYECKHX TOCOOUI.

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

MeToanyeckue ykazaHus 10 MOATOTOBKe K KOJJIOKBHYMY:

KomnokBuym — 370 cobecefoBaHMe IIpemnojaBaTesis M ydallerocs IO 3apaHee
OTIpeIeIEHHBIM KOHTPOJIBHBIM BOIIPOCAM.

OcCo6eHHOCTh KOJUIOKBUYMa B TOM, YTO 3TO HE IpOCTO (opMa KOHTPOJsA, a METOA
yriiyOneHusl, 3aKpeIvieHUsl 3HaHUM ydalluxcs, Tak Kak B XoJie coOeceloBaHMs IperoiaBaTellb
UMEET BO3MOXXHOCTh Pa3bsICHUTh BOIIPOCHI, BO3HUKAIOIIUE Y YYAIIET0Cs B TPOIIECCE MTOATOTOBKH.

OTOT BUJ [EATEIbHOCTH PA3BUBACT HABBIK OCYLIECTBIATH cOOp, aHaIu3 U 00pabOTKy
JTAHHBIX, HEOOXOJMMBIX JJIS peleHus MPo(ecCHOHAIBHBIX 3a/1a4.

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

[Tpu mOATOTOBKE K KOJJIOKBHYMY CIIE/TYET:

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

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

3) B cinyyae BO3HMKHOBEHHUS KaKMX-JIMOO 3aTpyAHEHUH MpHU TOATOTOBKE CIEIyeT
00paTUTHCS 3a MOMOIIBIO K IIPENOoJIaBaTelIto.

CaMonoaroToBKa K NpaKTHYeCKUM 3aHATHAM

[Ipu moAroToBKE K MPAaKTUYECKOMY 3aHATHIO 00y4aroIeMycsi HE0OX0AUMO:

1) 03HAaKOMUTBCS C COOTBETCTBYIOLIEH TEMOMN MPOrpaMMbl AUCHUIUINHBL;

2) OCMBICIHUTD KPYT' U3Y4aeMBIX BOIIPOCOB U JIOTUKY UX PACCMOTPEHMS;

3) TmaTeabHO U3yYHUTh JEKIIMOHHBIN MaTepuar;

4) U3y4uTh PEKOMEHI0BAaHHYIO JINTEPATYPY 110 JAHHON TEME;

5) 03HaKOMHTbCS C BOIIPOCAMU OUYEPEAHOTO MPAKTHUECKOTO 3aHATHSI.

BaxHbIM acmeKTOM CaMOCTOSTENIbHOM MOJATOTOBKM CTYAECHTOB fABIsieTcs paboTa C

O6uOMoTeYHBIM (DOHIOM.
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Ota paboTa npeanogaraeT pa3IuvyHbe BAPUAHTHI MOBBIICHUS TPO(HECCHOHATBLHOTO YPOBHS
CTYZIEHTOB B TOM YHCIJIE:

a) OJyYeHHEe KHUT B HAYYHOM a0OHEMEHTE;

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

B) BO3MOKHOCTb ITOMCKa HEOOXOMMOI0 MaTepuasa MmocpeCTBOM 3JIEKTPOHHOTO KaTallora;

I) TOJy4YeHHE HEOOXOMUMBIX CBEACHHUH 00 HCTOYHHMKAX HH(POpPMALUU Y COTPYIHUKOB

OUOJIMOTEKMU.

7. Y4eOHas JuTEpaATypa U pecypchbl HHPOPMAIMOHHO-TEJIeKOMMYHUKAIMOHHOM ceTH
"Unrepuer"
7.1. OcHoBHasI JIUTEpaTypa.

1. Crok, 1. Beaenne B skonometpuky / JI. Ctok, M. YOTCOH ; mep. ¢ aHriI. ; moja Hayd. pexa. M.IO.
TypynueBoii. — MockBa : Mznarenbckuit nom «lemo» PAHXul'C, 2015. — 864 c. —
(AxageMuyecKuii YUeOHHUK). - ISBN 978-5-7749-0865-3. - Pexum JIOCTYyTIA:
https://new.znanium.com/catalog/product/1043159

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

3. P. HeBuacon, [Ix. I Mak-Kunnon, Teopuss u meronbl 3KOHOMETpUKH, M3parenbckuil oM
«Jlemo», 2018, 936.
4. Kanroposuu I'.I'., Jlekunnu: AHanu3 BpeMEHHBIX psIoB, DKOHOMHUYecKui *KypHan BIID, 2002,

NoeNe 1-4, 2003, Nel.

7.2. JlonoTHUTeIbHAS JTUTEPATypa.

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

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

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

7.3. HopMaTHBHBIE TPABOBbIE TOKYMEHTHI.

He npenycmoTtpeHo.
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7.4. UuTepHET-peCYpPChI.
1. www.cbr.ru — Llentpanbhsiii 6ank Poccun
2. minfin.ru — MunucrepcTBo punancoB Poccun
3. www.gks.ru — I'ockomcraT Poccun
4. www.rbc.ru — Madopmannonnoe areHTcTBO «Pocousneckoncaatuury (Poccus)
5. www.worldbank.org — BcemupHsiii 6aHK
6. www.imf.org — MexyHapoIHbIil BATFOTHBINA QOHIT
7. https://lwww.hse.ru/info — TocymapcTBeHHBI YHHBEPCHTET — BbICIIas IIKOJIa SKOHOMHKH
(Poccums)
8. www.beafnd.org - bropo sxoHomuueckoro ananusa (Poccusi)
9. http://www.libertarium.ru/library - BuGnuorexa MaTepraaoB M0 SKOHOMHYECKOIM TEMAaTHKE

10. www.ecfor.ru PAH MHCTUTYT HApOIHOXO35ICTBEHHOTO MPOTHO3UPOBAHUS.

7.5. UHble HCTOYHUKM.
1. EnuceeBa U.U. (pen.). DOxoHoMeTpuka: ydyeOHUK Jyisi OakajaBpuara U Marucrparypsl. — M.:
FOpaiir, 2015. — 449 c. — Cepus: bakanaBp u maructp. AkaJleMUUECKHIl KypcC.
2. AucroB A.B., MakcumoB A.I'. DkoHoMmeTpuKa: miar 3a maroM. — M.: I'Y BII9, 2006. — 179 c.
3. MensuukoB P.M. Dxonomerpuka: yuedbnoe nocoodue. — M.: I[Ipocnekr, 2014. — 288 c.
4. babemko JI.O. OcHOBBI 5kOHOMeTpUYeckoro MmoaenupoBanus. — M.: IEHAH/I, 2016. — 432 c.
5. Martromok B.M., banamosa C.A., JIazantok 11.B. OCHOBBI 3KOHOMETPHUYECKOT'O MOJIEIUPOBAHUS
¢ ucnonszoBanneM EVIEWS: yue6Hoe nocobue — M.: PY/IH, 2011. — 206 c.
6. Kpemep H.III. DxoHomeTpuka [DnekTpoHHBIN pecypc]: yaeOHUK A cTyieHToB By30B/ Kpemep

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

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

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

9. Marnyc 4. P., Katsimes I1. K., [lepeceuxuiit A. A. OxoHomerpuka. Hauanbublil kypce: YueOHUK.
— 7-e u31., ucnp. — M.: Jleno, 2007. — 504 c.

10. DxoHOMeTpuUKa : yueOHMK JuId OGakanaBpuata u maructparypsl / Y. W. EnuceeBa [u ap.] ; mox
penakuueit 1. Y. Enuceesoil. — Mocksa : M3aarensctBo FOpaiit, 2019. — 449 c¢. — (bakanasp u
marucTp. Axagemudeckuii Kypc). — ISBN 978-5-534-00313-0. — Texkcer : anekrponnsiii // 9bC
FOpaiir [caiit]. — URL: https://biblio-online.ru/bcode/431129

34


http://www.iprbookshop.ru/8594
https://biblio-online.ru/bcode/431129

8. MarepuaibHO-TeXHUYECKAas1 6a3a, HH(POpPMAIMOHHbIE TEXHOJOTHH, IPOrPaMMHOe
o0ecneueHue U HH(POPMALMOHHBIE CIIPABOYHbIEC CHCTEMbI
ba3bl 1aHHBIX, HHPOPMALMOHHO-CIIPABOYHbIE H NOMCKOBBIE CHCTEMBI

. www.biblio-online.ru —3nexkrponno-6ubaunoreunas cucrema [DbC] HOpair.

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

. https://e.lanbook.com - DnexkrponHo-6ubOaKOTeuHas crcteMa [DBC] «Jlanby.

. https://new.znanium.com DaekTporHO-0ubIMOTeYHast cuctema [DBC] «Znanium.comy.

1
2
3
4. http://elibrary.ru/ - Hayunas snexkrponnas oubnuorekaElibrary.ru.
5
6

. https://dlib.eastview.com — Uudopmarnnonnsiii cepsuc «EastViewy.

7. https://www.jstor.org - Jstor. [ToiHbIe TEKCTHI HAyYHBIX KYPHAJIOB U KHHUT 3apyOekKHBIX

n31aTrciibCTB.

8. https://elibrary.worldbank.org - DnekTponnas 6udarorexa Becemuproro banka.

9. https://link.springer.com - IToIHOTEKCTOBBIE MOIUTEMATHUYECKUE 0a3bl AKaJIEMUYECKUX

KYPHAJIOB M KHUT M3J1aTENIbCTBA Springer.

10. https://ebookcentral.proquest.com - Ebook Central. TTosHbie TeKCTBI KHHUT 3apyOEKHBIX

HAaYYHbIX U30aTCIIbCTB.

11. https://www.oxfordhandbooks.com - J[locTym K MOJHBIM TEKCTaM CIPaBOYHHKOB

Handbooks m3marensctBa Oxford mo mpeameTHbM 0OMacTsM: SKOHOMHKA M (DUHAHCHI, MPABO,

Ou3HeC U yIpaBJeHHE.

12. https://journals.sagepub.com - IlomHoTekcToBass 0a3a HAay4YHBIX  KYpHAJIOB
aKaJIeMHYECKOTO M3/1aTeNIbCTBA Sage.

13. CnpaBouHo-tipaBoBas cuctema «KoHCyIbTaHT».

14. DeKTpOHHBII NepuoANYECKU cripaBOUYHUK «[ apanT».

I[IporpamMmMHble, TeXHHYeCKHMe H JJIeKTPOHHbIE CpeACTBAa OO0y4YeHHS] W KOHTPOJIS
3HAHHMH.

AyIuTOpUH OCHAIIEHBI KOMITBIOTEPOM C BBIXOJIOM B HHTEPHET.

[Mporpammusii mpoaykT Microsoft Office.

ITporpammuoe obecnieuenue Eviews 7.0.
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