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

IUIAHUPYEMBbIMH Pe3yJIbTaTaMHU OCBOEHHS MPOrpaMMbl

1.1. Mucummnuaa B1.0.12  «J9xoHOMeTpHKa» 00eCreYnBacT OBIAJCHUE CIEAYIONUMU

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

CnocobeH NpUMEHATb 3HAHUS
OITK OC-4.1 | CHCTEMHOTO aHaju3a Ha YPOBHE

CrocobeH  TpUMEHSTh v
XO3SICTBYIOLIMX CYOBEKTOB

KOHOMETPHUYCCKHE

OIIK OC-4 p
MCTOZpl  JUIA  PCIICHUA CriocobeH TPUMEHATh METOJbI
HPUKTaTHBIX 3a/1a1 OIIK OC-4.2 | CHCTEMHOro  aHanm3a TUIS

PCUICHUA MMPUKIAAHBIX 3a1a4

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

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

OTD/TD Koz xomnonenTa Pe3ynbrarel 00yueHus
(npu Hanuuuu KOMIIETEHIIUH
npogcmanoapma) |
TPYJOBbIE WIIN
npodeccuoHaIbHbIE
JICHUCTBHUS
OIIK OC-4.1 SHAHUS:
OIIK OC-4.2 CUCTEMHOI'0 aHAJIN3a Ha YPOBHE X034HCTBYIOIINX
CyOBEKTOB
YMeHus:
[ IpiMeHEeH s 3HAaHUH CUCTEMHOI'0 aHaJIn3a
Hasbiku:
METOJIOB CHCTEMHOTO aHaIu3a Ul
eIIEeHUs TPUKJIAIHBIX 3a7a4

2. O0bem u MecTO JUCHUILINHBI B cTpykType OIl BO
O0beM TMCUMITHHBI
Hucuumnuna b1.0.12  «Okonomerpuka» cocrapnsieT 10 3adetHbix enunui, T.. 360 ak.u.
(270 actp.u.).
Ha xoHTakTHYI0 paboTy c mpenojaBatesneM BbienaeHo 132 ak.4. (99 actp.du.), u3 HEX 64
ak.4. (42 actp.u.) nekumii 1 64 ak.4. (48 acTp.4.) mMpakTHYECKHX 3aHATHH, 4 ak.4. (3 acrp.d.)
BBIICTICHO HAa KOHCYNBTALMIO IO TMPOMEKYTOYHOW AaTTeCTalliu; Ha CaMOCTOATEIbHYI0 paboTy

oOyuaromuxcs Beiaeneno 156 ak.u. (117 actp.u.) mist ouHo# ¢/o.

JIMCIMITIMHA Peau3yeTcss ¢ MPUMEHEHHEM IMCTaHIIMOHHBIX 00pa30BaTEIbHBIX TEXHOIOTHI
(mamee — JIOT).



B paboTi TpynoemkocTs (B akaj.qacax)
ouHast popmbI 0OyueHUs

OO0uast Tpy10€eMKOCTh 360
AyautopHasi padora 132

Jlexuuu 64

[TpakTryeckue 3aHsITUS 64
CamocrosiTesibHast padoTa 156
KourtpoJsb 72
KouncyabTanus 4
Buj HTOroBOro KOHTpOJIs Dk3ameH (2)

MecTto nucuumimabl B crpykrype OIl BO

Hucuumnuna b1.0.12  «DkoHomeTpuka» u3ydaeTcss Ha 3 Kypce, B 5 U 6 cemecTpax s
CTYACHTOB O4HOM (/0.

Juctmmumza b1.0.12  «DxoHOMeTpHKay peanusyeTcs nocie u3ydenus aucuuiumi b1.0.07
«Teopus BepositHocTei; b1.0.08 «Marematuueckasi CTaTUCTUKAY.

N3yueHne qUCHUIIIIMHBI 3aKaHYMBAETCS 3K3aMEHOM B KaXJOM U3 CEMECTPOB.

JocTtyn K cucTeMe JMCTAaHIMOHHBIX OOpa30BaTEIbHBIX TEXHOJOTHHA OCYIIECTBISIETCS
KOKIBIM OOYyYalolUMCSl CaMOCTOSITENILHO C JII0OOro ycrpoictBa Ha moprtane: https:/sziu-
de.ranepa.ru/. Ilaponp U JOrMH K JMYHOMY KaOWHETY / MpouiI0 MpemaocTaBisieTcs CTYIACHTY B
JICKaHare.

Bce ¢opmbl Tekymiero KOHTPOJIS, NMPOBOAMMBEIE B CHCTEME AWCTAHIIMOHHOTO OOydeHWUS,
OLIEHUBAIOTCSI B CUCTEME JUCTAaHLMOHHOro oOyueHMs. JlocTynm K BHIEO M MarepuanaMm JIeKIuH
NPEJOCTABIISIETCSI B T€YEHHE Bcero cemectpa. JlocTym K KaxaoMmy BUAY pabOT M KOJIHYECTBO
MOMBITOK Ha BBIMOJIHEHUE 3aJlaHUs TPENOCTaBIseTCs Ha OrpaHMYEHHOE BpeMs COIJIaCHO
periaaMeHTy TUCHMIUIMHEL, onyonukoBanHoMy B CJ1O. IpenomaBaTens OlEHUBAECT BBHIIIOJHEHHBIC
oOyyaromumMmcs paboTsl He no3aHee 10 pabounx AHEN Mocie OKOHYaHUS CPOKa BHIMOIHEHUS.

3. Conep:kanue ¥ CTPYKTYpa IMCHUIIIHHBI

3.1. cTpYKTYpa AMCUUILINHBI

Ounasn popma 06yuenus

O0beM TMCHUILINHBI, aK. Yac./ yac. ®opma
KonTakTHas padoTa TeKyliero
o0ydJarommxces ¢ KOHTPOJISA
HauMeHoBaHue TeM y m p oo
Ne m/m npenogaBartesieM ycneBaeMoCTH
(pa3aeJioB) Bcero . | CP
M0 BHAAM Y4eOHbIX 3aHATHH ,
MPOMEKyTOIHOM
J | Jgp | m3 | Kcp POMENYTORHO!
aTTeCTALMHU
DKOHOMETPHKA U €€ CBS3b C
SKOHOMHUYECKOI TEOpHUEN.
MeTtononorus Kon
Tema 1. A 8 2 2 4
SKOHOMETPUYECKOIO
HuccieaoBanus. THIIBI
SKOHOMHNYECCKUX JaHHBIX




Ne i/l

HauMmeHoBaHHe TeM
(pa3nesoB)

O0beM TUCUMILUIMHBI, aK. Yac./ Jyac.

KonTakTHas pa6ora
odyvyaruuxcs ¢
npenogaBaTeieM

10 BH/IaM Y4eOHbIX 3aHATHI

J JIP 3 | KCP

Bcero

Cp

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

Tema 2.

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

14 4 4

K, Kon

Tema 3.

IIpoBepka rumnores B
MOJIEIU TIapHOM JIMHEHHOMN
perpeccun. Beibop
“HamTydIien” MOJIeNH.
Hapyienne npennocsuiok
Teopemsl ['aycca-Mapkosa.
Perpeccus 6e3 cBo6oaHOTO
qJieHa

22 6 6

10

K,Kon

Tema 4.

Mojienbs MHOKECTBEHHOM
JIMHENHOH perpeccuu.
MHK. Teopema I'aycca-
Mapkoga. [Iposepka
BBITIOJTHEHHS CTAaHIAPTHBIX
MPEIONI0KEHNH 00
oImnOKax B TUHEHHOM
MOJCITH HAOJTFO ICHHIA

16 4 6

K,Kon

Tewma 5.

[IpoBepka runores u
CTaTUCTHYCCKHUEC BBIBOAbI B
MOJENIA MHO>KECTBEHHOU
JIMHEMHOW perpeccuu

12 4 4

K,Kon

Tewma 6.

Henuneinrie
pEerpecCUOHHBIC MOJCIH

18 6 6

K,Kon

Tema 7.

OrnieHKa HCCIIeI0BaHMH,
OCHOBaHHBIX Ha
MHO>KECTBEHHOW PErpeccuu

16 6 4

K,Kon

KOHCYJ'[LTaIII/IH Ha IMIPOMEKYTOYHYIO
aTreCTaluio

K3

IIpoMe:KyTOUHAsI aTTeCTalUsl

36

HToro 3a 6 cemecTp

32 32

42

Tema 8.

CranuroHapHbI€ BpeMEHHEIE
psanel, Monenu ARMA

40 10 10

20

K,Kon

Tema 9.

Hecranuonapusie
BPEMEHHBIE PSJIBL.
Wnentudukanus
CTaIlMOHAPHBIX U
HECTaI[HOHAPHBIX PSJIOB B
pamkax mozeneit ARIMA

30 6 6

18

K,Kon

Tema 10.

PerpeccuonHslii aHanus
JUTSL CTALIMOHAPHBIX
BPEMEHHBIX PSI0B.

JvHamuyeckue moaenu

26 4 4

18

K,Kon




O0beM TMCHUILVINHBI, K. Yac./ yac. ®opma
KonTakTHas padoTa TeKylIero
KOHTPOJISI
HaumeHoBaHue TeM 00yHaKomuXCst ¢ P ot
Ne m/m npenogasartesjieM ycneBaeMoCTH
(pa3nesoB) Bcero . CP
10 BUJaM Y4eOHBIX 3aHATHIA ,
NPOMeKYTOYHOM
J | Jp | m3 | KCP POMENYTOHEOL
aTTecTalun
Perpeccuonnslii ananus
HEeCTaIlMOHAPHBIX KK
Kon
Tema 11. BPEMEHHBIX PSIIOB. 28 4 4 20
KounTterpamus u moaenu
KOPPEKITHH OIMNOKaMH
Mopenu naHeabHbIX
Tewma 12. A 26 4 4 18 Kon
JTAHHBIX
Mogenu ¢ orpaHuueHHOI K,Kon
Tema 13. ACTH © OTD . 28 4 4 20
3aBUCHMOM MEPEMEHHOMN
KoHcyapTanuu Ha NPOMEKYTOUHYIO 5
aTTecTAUMIO
IIpomexyToUHAsl aTTECTALINSA 36 Ok3
HToro 3a 6 cemecTp 144 32 32 114
Bcero: 360 64 64 156

** _ dhopmubl mekyugeeo KOHmpos ycnegaemocmu.: Kokmpoavras paboma (K), konnoxeuym (Kox).
**k - hopmbl npomencymouHol ammecmayuu. IK3amen (JK3).

3.2. Coep:xaHue AU CHUILIUHBI

Tema 1. JDxoHOMeTpHKa H ee CBf3b € JIKOHOMHYeCKOil Teopueil. Metogosnorus
IKOHOMETPHYECKOI0 HCCIeA0BAHUA. THIIBI IKOHOMHYECKHX JAHHBIX.

OKOHOMETpUKA U €€ CBsA3b C DKOHOMHYECKOW Teopueil. Ha kakme BONpOCH! MO3BOJISAIOT
OTBETUTH YKOHOMETPUUYECKHE METO/Ibl. MoJienu CBSA3M U MOJIETN HaOJI0IEeHNH; SKOHOMETpUYecKas
MoJieJb, T0A00paHHas MoJieNb. TUIBI JaHHBIX U Mojienel. VICTOUHUKH CTaTUCTUYECKUX JTaHHBIX.

Tema 2. Mogeab nmapHoii JuHeilHOH perpeccuu. MeToa HAHMMEHBIIMX KBaJpaToB.
Teopema I'aycca-Mapkosa.

Teopernueckass u BbIOOpouHasi perpeccusi. VIHTepnperanuss cilydyallHOrO  Wi€Ha.
JIuHeHOCTh perpeccuu 1Mo nepeMeHHbIM U napameTpaM. Meroa Haumenbnx kBajaparoB (MHK).
Csoiictea MHK onenok mnapamerpoB Moxenu. ['eomerpus MHK. Ilpennonokenuns merona
HaMMEHBIIMX KBapaToB 1 Teopema ['aycca-Mapkosa. Beibopounoe pacnpenenenne MHK onenku.

Tema 3. IlpoBepka rumore3 B MOJAEJM MAPHON JMHEHHOW perpeccur. BbiOoop
“Hamsyqmiei” moaean. Hapymenune npeanocesliok reopemsl I'aycca-MapkoBa. Perpeccus 0e3
cBO0OHOIO0 YjIeHa.

IIpoBepka CTaTUCTMUYECKUX THUIOTE3 O KO3(duIMEeHTax perpeccu U JOBEpPUTEIbHBIE
UHTEpBaJbl. JIBYyCTOPOHHHE M OJTHOCTOPOHHHE rumnotesbl. Perpeccust ¢ 6GuHapHOW 00BsACHSIONIEH
nepeMeHHoil. Kpurepun kadectBa NmpuOIMKEHHUS JAHHBIX MOJENBI0O U HUX HCIOJIb30BAaHUE IS

7




BBIOOpa Mojenu. Hapymenus npeanosnoxeHuii TeopeMol ['aycca-MapkoBa (TeTepocKe1acTUIHOCTb,
ABTOKOPPENMPOBAHHOCTh) M WX THOCIEACTBHA. MeToasl  «OOpbOB» €  HApYLICHUSMHU
MPEAIONOKEeHUM TeopeMbl ['aycca-MapkoBa. Mcnonb30BaHME  OLEHEHHOM  MOJENU  JUIA
IIPOrHO3UPOBAHUS.

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

CwmenieHre wu3-3a TPOMNYIICHHON TIepeMeHHOW. Mopjenb MHOKECTBEHHOW JIMHEHHOU
perpeccun. OLeHKa HaMMEHBIIMX KBaaparoB. IIpennonoskeHns Merona HaMMEHBIIUX KBAaIpaTOB
JUIL MOJEIM MHOXECTBEHHOM JIMHEWHOW perpeccun u Teopema ['aycca-Mapkosa IIposepka
BbINIOJIHEHMS npennosiokenun MHK. Hapymenus npenmnonoxenuit teopemsl I'aycca-Mapkosa
(reTepocKeqacTUYHOCTb, MYJIBTUKOJIJIMHEAPHOCTh, ABTOKOPPEIMPOBAHHOCTh), UX MOCIEACTBUS U
MeToAbl «0opbrObI» ¢ HUMH. Kputepuun kadectBa NpUOIMKEHNS JTaHHBIX MOJIEIbI0O MHOKECTBEHHOMN
JMHEWHOU PETPECCHH U MX MCIIOJIL30BAaHME JJIsi BBIOOPA MOJIEIIH.

Tema S. IIpoBepka rumore3 M CTaTHCTHYECKHE BbIBOJAbI B MOJAEIM MHOKECTBEHHOMI
JIMHEHHOM perpeccuu.

IIpoBepka rumnore3 U AOBEpUTENIbHBIE MHTEPBabl A ofHOro ko3gpduuuenrta. [Iposepka
COBMECTHBIX THIOTE3. TecTHpOBaHUE OTPaHUYCHUS, BKIIOYAIONMIETO HECKOJIBKO K03(duimeHToB
mogenu. TectupoBanue crienupUKAIIE MOIEITH MHOKXECTBEHHON JIMHEIHOHN perpeccuu.

Tema 6. HesimHeliHbIe perpecCHOHHbIE MOI€EJIH.

OOmast  crparerust  MoJenupoBaHus  (YHKIMM  HEIMHEHHOM  perpeccuu.  Bunel
HenuHetHocTu. IlapHast HenuwHeWHas perpeccusi. BzauMopnencTBue MexXAy HE3aBUCHUMBIMU
NEPEMEHHBIMH.

Tema 7. Onenka ucciae10BaHuil, 0CHOBAHHBIX HA MHOKECTBEHHOM perpeccum.

BHyTpeHHss 1 BHEIIHAS 000CHOBAHHOCTH MccienoBaHus. CMelleHre n3-3a MPOMyIIeHHBIX
NIEPEMEHHBIX, CMEILIEHUE H3-3a OIIMOOK M3MEpEeHUs: OOBSICHSIOUX TEPEMEHHBIX, OTCYTCTBYIOIINE
JIaHHBIE, CMEIIEHUEe M3-3a 0TOOpa HAOIOACHUH, HelpaBWiIbHAs crienudukanus (GyHKIMOHATBEHON
dopmbl perpeccun. B3anmHoe BiMsiHME NepeMeHHBIX. CHCTEMBbl OJHOBPEMEHHBIX YpaBHEHUH.
CrpykTypHass W TmpuBeleHHass (OpMbl. OK30T€HHbIE, JHAOTEHHbIE, MpPEOIpeaeICHHbIE
nepeMeHHble. MaeHTuQUIIpyeMOCTh OTAENbHBIX ypaBHEHUN CTPYKTYpHOU (opmbl. OnieHuBaHME
CUCTEMBl OJHOBPEMEHHBIX ypaBHEHHH. BHyTpeHHss U BHeIHAS OOOCHOBAHHOCTb IPHU
IIPOrHO3MPOBAHUHU 110 MOJENN perpeccun. IloHATHE O METOIE MHCTPYMEHTAIBHBIX IEPEMEHHBIX.

Tema 8. CranmonapHblie BpeMeHHblIe psiibl, Mogean ARMA.

Bpemennoii psaa. Croxactudeckuil ciydaHslid npouecc. CTamoHapHbIE BPEMEHHBIE PSIIbL.

ABTokoppensiuronHas ¢pyHkuus. bensiii mrym. IIpoBepka Ha rayccoBCKuii Oelblil mryMm.



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

Wnentudpunupyemocts, yciaoBue obOparumoctu. JluHeliHsle mporecchl. Pa3znoxenue
Bonabaa. ITpumeps! cTalimoOHapHBIX BPEMEHHBIX PSIIOB B 9KOHOMUKE.

[MTpoutecc AR(p), ycioBue crannonapHocTh. [IpeacraBiieHre B BUIE CKOJIB3SIIETO CPEIHETO
OECKOHEYHOT0 MOpsIIKA.

MA(Q) — ycioBHEe OOpaTUMOCTH — TMPEICTaBICHHE B BHUJC MPOLECCa aBTOPEIPECCHUU
Oeckoneunoro mopsiaka. Heodpatumsiii porecc MA(1). Ilporece aBroperpeccun, HAUMHAOIIANACS
B ONpEJEICHHbII MOMEHT BPEMEHH, BBIXOJ Ha cTaOuibpHBIM pexum. Koppenorpamma mporecca
AR(p). YpaBuenus FOmna-Yokepa. Mogenrn ARMA, yciioBre CTallMOHApPHOCTH, IpodaeMa 0Omux
MHoxuTene. Mogenu ARMA, yuuTeIBaroiiue ce30HHOCTb.

Wnentudukanus cranuoHapHod mozend ARMA 1o aBTOKOPPENSIMOHOM W YacCTHOM
ABTOKOppEMAUUOHHONW  (pyHKumsaM. Tabmuubsl  moBedeHUs  KoppenorpamMm.  Breibopounas
KOppeJiorpaMMa. DproguyHocts. Kpurepuu s NpOBEpKH PaBEHCTBA HYJIIO aBTOKOPPEISALUUN U
yacTHbIX aBTOKoppenauui. IlpencraBnenue um npumenenue Q-tectoB bokca-Ilupca u Jlptonra-
Boxkca mist rpymniibl BEIOOPOYHBIX aBTOKOPPEIISIIHIA.

Merononorus  bokca-JI)xenkunca. OueHuBaHue  cTanmoHapHod  Moxaenu  AR(p).
OuenuBanue cranuoHapHoi wmoxaenn MA(q). OuenuBanme cranumonapHor ARMA(p,q).
JlnarsocTuka olieHeHHOM Mozenu. Beioop Moenn, OCHOBaHHBIN Ha HH()OPMALIMOHHBIX KPUTEPUSX.
[TporHo3upoBaHue Ha OCHOBE M10I00paHHON MOJIEIH.

Tema 9. HecranmmoHapHble BpeMeHHble psiabl. UaeHTHQUKANUA CTANUOHAPHBIX M
HECTALMOHAPHBIX PsAA0OB B paMKkax mogeiaeit ARIMA.

Hecrannonapueie psasl. IIponecc, cTanvMoOHApHBI OTHOCUTENIBHO JETEPMUHHPOBAHHOIO
tpenaa. Croxactuueckuit TpeHa. TS u DS psanel. Mogenun ARIMA.

Kpurepun [uku-®@ymiepa. Passutne u wumoctpauus tecra Juxu-Oymiepa wu
pacmmperHoro Ttecra Juku-Oymiepa Ha HaJIWYUE E€AMHUYHOTO KOpHA. UyBCTBUTENBHOCTH K
HAJIMYUIO JIETEPMUHUPOBAHHBIX perpeccopoB. F-craructuku. Ksaapatuunbiii tpena. KpaTtHbie
KOpHHU. MHOrOBapuaHTHast IpoLeypa.

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

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

HccnenoBanne mnpoOieM, BO3HHUKAIOUIMX MPU TECTUPOBAHWM HAa €AMHUYHBIA KOpPEHb
(xputuka Henbcona u Ilnoccepa (NelsonandPlosser (1982)) TecroB Ha eIMHUYHBIA KOPEHB).
HccnenoBanne HEKOTOPBIX TECTOB HAa €IMHUYHBIN KOPEHb NPU HAJIMYUU CTPYKTYPHOTO CABUIA.
[Tousitue o Ttectax Ileppona u 3uBoTa-DHApIOCA HAa E€IWHUYHBIH KOpPEHb NPU HAJIUMYUU

CTPYKTYPHBIX CABUTOB B JaHHBIX. ITousiTHEe O Ce30HHBIX CAMHUYHBIX KOPHAX.



Tema 10. PerpeccMoHHBbIH aHaAW3 IJsi CTANHOHAPHBIX BPEMEHHBIX PSI0B.
JAnHamMuyecKue MoJeJIu.

Junamuueckue mojenu. Mojens BEKTOPHOW aBToperpeccuu (vectorautoregressivemodel,
VAR). VcinoBue crabunsHoctd VAR, HaxoxaeHue crtabwmibHOro cocrosHus. Otkpseitas VAR.
Haxoxxnenue cTtabuibHON CBSI3M MexAy psnamu, coctabisromumu VAR. Tloxbop u orneHnBanue
VAR, gumarHoctudeckue mpoueaypsl. VIcronb30BaHHE MHOTOMEPHBIX  HH(OPMAIMOHHBIX
kpurepueB: Axauke, XeHHana-Kyumnna) u IlIBapua-baiieca. Bwibop cnemmdukanmm mopend,
ONTUMAJILHON INTyOUHBI 3aNa3/[bIBAHUNA, OCHOBAaHHOW Ha MH(POPMAITMOHHBIX KPUTEPUSIX.

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

JloxHas (kaxymasicsi, MHHUMAasi)) pPETPECCUOHHAs CBA3b MEXAY HECTAalMOHAPHBIMU
BpEeMEHHbIMU psiiaMu. KOoWHTErpupoBaHHbIE BPEMEHHBIE PAJbI, PAaHT KOMHTErpaluuu. Bo3MoxHbIe
MPUMEHEHHUS K SKOHOMHYECKUM MOJeNsaM. TecTHpoBaHHME HAa HalW4yhe KOMHTerpauuu. Teopema
npescrasienus ['peiinmkepa, moaens koppekuuu ommoOkamu (ErrorCorrectionModel — ECM),
uaTeprperanms  kodpdunuento ECM. JIByxcrymendaras mpoueaypa OHria-I'peiHmkepa
noctpoenus ECM no uMeromumcs CTaTUCTUYECKUM JTaHHBIM.

TectupoBanue Ha HajgMuMe KOMHTETPAIMM MEXKIY HECKOJIbKMMHU BPEMEHHBIMHU DPsiIaMU U
ompe/ieieHHe PAaHra KOMHTEIPAllHH C HCIONb30BaHMEM Hpoueayphl Moxancena. BeiGop Monenu ¢
HCTIOJIb30BaHUEM WH(OPMAIIMOHHBIX KPUTEPHEB.

Tema 12. Moaean naHeJbLHBLIX JaAHHBIX.

PerpeccronHble MOJeNU Ui MaHENbHBIX JaHHBIX, cOaTaHCUPOBaHHbIE NaHeIH. Mojenb C
¢ukcupoBaHHbIMU 3 dexkTamMmu. Mozens co ciydailHbIMH 3@ dextamu. Boibop mMexay Moaenbio ¢
(buKcHpOBaHHBIMU 3(PPEKTaMU U MOJAEIBIO CO CIyYalHBIMU PP eKTaMu.

Tema 13. Moaesin ¢ OrpaHM4YeHHOM 32ABHCHMOM IIePEMEHHOM.

Mogenu OunHapHoro BbelOOpa. HemocTaTku JTMHEHHON BEpOSTHOCTHOW MOJENH, MPOOUT-
MoOJiedb, JIOTUT-MOAENb. Moaenu MHOXECTBEHHOro BbliOOpa. Mojenb  ynopsiioueHHOIo

MHOKECTBEHHOTO BbIOOpa. MoJ1eH ¢ IIeH3ypUpPOBAHHON 3aBUCUMOM MIEPEMEHHOM.

4. MarepuaJibl TeKyl1ero KOHTPOJIsl yCIleBaeMOCTH 00y4YalommXxcst

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

Tema (pa3aeJ) MeToabl TeKyLIero
KOHTPOJIfA
yCneBaeMoOCTH
Tema 1. DKOHOMETpHMKA M €€ CBSI3b C JKOHOMHUYECKOW TEOPHEH. KomnokBuym
Merononorus SKOHOMETPHUIECKOTO HCCTIEIOBAHUS. Tunbr
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3KOHOMHNYCCKHUX NJAaHHBIX.

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

KoHnTtponsHas pabota
Konnoxsuym

Tema 3. IlpoBepka rumnore3 B MOJEIHM NMAPHOW JUHEHHOM perpeccumu.
Bei6op “Hamnyumieir” moapenu. HapyuieHue npeanochbuloK TEOpeMbl
I"aycca-MapkoBa. Perpeccust 6e3 cBOOOHOTO YiIeHA.

KonTtponsHas padora
Konnoxsuym

Tema 4. Mogenb MHOXECTBEHHOM JuHeWHOW perpeccun. MHK.
Teopema I'aycca-MapkoBa. IIpoBepka BBINOJHEHUS CTaHJIAPTHBIX
MPEATNONI0KEHUH 00 omuOKax B JUHEHHON MO HAOIIOACHHH.

KonTtponsHas padota
Konnoksuym

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

KonrtponbHas pabota
Konnoksuym

Tema 6. HenuneiiHble perpeccuoHHbIE MOJEIIH.

Konrtponbhas pabota
KonnokBuym

Tema 7. OueHka wHcclIeqOBaHMI, OCHOBAaHHBIX Ha MHOKECTBEHHOMU
perpeccuu.

KonTtponsHas padora
Konnoksuym

Tema 8. CranimonapHeie BpeMeHHBIE psiabl, Mogenn ARMA.

KontponsHas padbora
KonnokxBuym

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

KonTponbHas pabora
Konnoxsuym

Tema 10. PerpeccuoHHBIM aHanu3 JUisl CTAMOHAPHBIX BPEMEHHBIX
psnoB. JluHamMudyeckre MoIeNu.

KontponsHas padora
Konnoxsuym

Tema 11. PerpeccuoHHBINi aHaaM3 HECTAIIMOHAPHBIX BPEMEHHBIX
psinoB. KounTerpaius 1 Moeu KOPPEKIIUU OLITUOKaAMHU.

KontponsHas padbora
Konnoksuym

Tema 12. Moaenu maHeaIbHBIX JaHHBIX.

Konnoxsuym

Tema 13. Moaenu ¢ orpaHM4€HHON 3aBUCUMOMN TIEPEMEHHOM.

KonrponbHas pabota
KonnokBuym

4.2. TunoBbie MaTepUAJIbI TEKYIIETr0 KOHTPOJIS YCIIeBAEMOCTH 00y4AI0 M XCHA

4.2.1. Tunosbie MaTEPHAJIbl TCKYIHICTO0O KOHTPOJIA YVCIIEBAEMOCTH oﬁvqamumxca mo teme 1.

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

uccaenoBanus. THIILI DKOHOMHYECKHX JTAHHBIX).

Bomnpocekl kK KOJJIOKBUYMY :

1. DxoHOMETpHKa U €€ CBSI3b C 3KOHOMUYECKON TEOPHEH.

2. Ha xakue BOIIPOCHI MO3BOJIAKOT OTBETUTH SKOHOMETPHYICCKUC MCTO/IbI.

3. Mojenu CBSI3U U MOJIENTN HAOIIOIECHUHN.
4. DxoHOMETpHUYECKasi MOJIEeIb, TOI00paHHAasT MOJIETTb.
5. TUIIBI TaHHBIX U MOJEIIEH.

5. UCTOYHHMKH CTaTUCTUYCCKUX JaHHBIX.

4.2.2. TUoBbIe MaTEePHAJIBLI TEKYLIEr0 KOHTPOJIS VCIEBAEMOCTH 00VYAIOIINXCH IO TeMe 2.

«MopaeJb, napHoi JuHelHou perpeccu. Meton HauMeHbIINX KBAApPaToB. Teopema I'aycca-

MapkoBay.

11



BapuaHT 3a1aHus1 KOHTPOJBLHOH PadOThI:

['of0BBIE TOXOAHOCTH aKIMi koMmranuid A u B, mpuHaIexkammx oJHOW OTpaciiv MPHBEACHBI B

Ta0JIHLIE.
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 MOAENb NApHOW JIMHEMHOW PErpeccuu, MO3BOJISIOLIYI0 OLEHHUTHh 3HAYEHHS T'OJIOBBIX
JIOXOJTHOCTEH aKIuii KoMnaHud A 10 3HAUYEHHUSIM I'OJIOBBIX JOXOJHOCTEH aKiuii Kommanuu B .
Bonpocsl kK KOJUIOKBUYMY !

. Teopetnueckasi u BEIOOpOUHAs perpeccus.

. UnTepnperanus ciiy4aiiHOTO 4jieHa.

. JINHENHOCTB pEerpeccuu Mo MNEPEMEHHBIM U IIapAMETPaM.

. Meron naumensimx kBaaparo (MHK).

. Cotictea MHK or1ieHOoK mapameTpoB MOACIH.

. 'eomerpus MHK.

. [Ipennonoxxenns MHK u Teopema ["aycca-Mapxkoga.

co N O o1 b W DN P

. Beibopounoe pacnpenenenne MHK onenku.

4.2.3. TunoBbie MaTepHAJbI TEKYHIEr0 KOHTPOJIS VCIEBAEMOCTH 00VYAIIINXCH IO TeMme 3.

«[IpoBepKa runoTe3 B MOAEJAN NAPHOH JUHEHHOW perpeccuu. Buioop “Hauayuiiein” mMoaesau.

Hapyviienne npeanocbLIok TeopeMbl I'aycca-MapkoBa. Perpeccusi 6e3 cBOO0JIHOI0 YIEHA.

BapuaHT 3a1aHUsI KOHTPOJIbHOM PadoOTHI:

N3ydaercs 3aBUCUMOCTb KOJMYECTBO TOBApOB, IPOU3BEACHHBIX C JAedekToM Y, OT o0beMa

CBEPXYPOUYHBIX YaCOB (x) 1o 10 ogrOpoaHEIM 3aBogam 3a 201X rox.

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 |12,4 |136 |146

Heobxoaumo:

1. Paccunrare napaMeTpsl NapHOM JINHEHHOW PETPECCHH.

2. Onpenenutb K03()PUIMEHTHI KOPPETALUUN U IeTePMUHALIUY.

3. OLEHHTb MOJIENb Yepe3 CPEIHION0 OMMOKY armpokcumarii A n F-kpurepnit Gumepa.

4. OnpenenuTh CTATUCTUYECKYIO 3HAUMMOCTD [TaPaMETPOB PETPECCUU U KOPPETSALUH.

Bonpocel K KOJJIOKBHYMY:

1. IlpoBepka cTaTUCTUYECKUX THIOTE3 0 KO3 (PUIIMEHTaX PErPECCUH U JIOBEPUTENIbHbIE MHTEPBAJIbI.
2. JIByCTOpOHHHE ¥ OJTHOCTOPOHHUE TUIOTE3HI.

3. Perpeccusi ¢ GuHapHON 0OBSICHAIONIEH IEpEMEHHOM.
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4. Kputepun kadecTBa NPUOIMHKEHHUS TaHHBIX MOJEIIBIO U UX UCIIOJIb30BaHUE AJIs BBIOOPA MOJIEIIH.
5. Hapymenus npennonoxxeHuii  Teopembl ['aycca-MapkoBa — (Fe€TepOCKEAACTUYHOCTb,
ABTOKOPPEIMPOBAHHOCTD) U UX MOCIIEJCTBUS.

6. MeToibl «00pHOBI» C HApYIIEHUSIMH NPeNIooXKeHUH TeopeMsl ["'aycca-Mapkoga.

7. lcnonb3oBanue OHeHeHHOfI MOJCIIN JJIA IIPOTrHO3UPOBAHUS.

4.2.4. Tunosbie MATEPHAJbl TEKYIIEro KOHTPOJIA YCIEeBAEMOCTH 00VUYaIIINXCA 1o _TeMme 4.

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

IIpoBepka BBLINOJHEHHS CTAHIAPTHLIX NPEINOJIOKEHHMIT 00 OoIHOKaxX B JHHEHHOW MOJeJIU

HA0JIOACHU .

BapuaHThI 3a1aHHS] KOHTPOJIbHOI PadoOTHI:

Nmerotcs nannbie 1o 20 cenbCKOX035UCTBEHHBIM PailoHaM:

Y — ypokaifiHOCTh 3€PHOBBIX KYIbTYp (1/T);

X1 — 4nciI0 KONECHBIX TPAKTOPOB (IIpuBeAeHHON MomHocTH) Ha 100 ra;

X2 — gncno 3epHOyOOpOUYHBIX KOMOaliHOB Ha 100 ra;

X3 — 4ucio opynui MOBEepXHOCTHOM 00paboTku mouBkl Ha 100 ra;

X4 — xonuyecTBO y0OpeHUil, pacXoayeMbIX Ha FEKTap;

X5 — KOJINYECTBO XUMHUECKUX CPEACTB 03/I0POBJICHUS PACTEHUN, PACXOyEMbIX Ha T'eKTap.
IIpoBecTu nomaroBelii perpecCHOHHBIN aHAIN3 YPOKAMHOCTH Y

Ha OCHOBE MCXOJHBIX JAHHBIX.

Breruncnuts onpenenurens matpubl XTX.

Haiitu MHK ouenku ko3¢ uiireHToB perpeccum.

HccenenoBars NOJMy4EHHYO MOJENb HA MYJIbTUKOJUIMHEAPHOCTb.

[Tpu BbIBIEHUM 3(]dexkTa MyIbTHUKOUIMHEAPHOCTH MOCTPOUTh U OLIEHUTh HOBOE YpaBHEHHE
perpeccun. HTEppeTHpoBaTh OKOHYATEIbHBIE PE3YJIBTATHI.

Bomnpocskl kK KOJLJIOKBHYMY :

1. Cmemenue u3-3a MpOIyIIEHHOM TEPEMEHHOM.

2. Mopienb MHOKECTBEHHOM JTMHEHHON perpeccuu.

3. O1eHKa HaUMEHBIINX KBa/IPaToB.

4. TlpenmonoxxeHus: METOAa HAWMEHBIIUX KBAIpaTOB JUISI MOJEIM MHOKECTBEHHOW JMHEHHOM
perpeccuu u Teopema ['aycca-MapkoBa

5. Ilposepka BoinmonHeHus npeanoioxennit MHK.

6. 'eTepockeacTUYHOCTb.

7. MyIbTUKOJIJTUHEAPHOCTD.

8. ABTOKOpPPEITMPOBAHHOCTD.

13



9. Kputepuu kauectBa NpuOINKEHHS TaHHBIX MOJIENIbIO PErPECCHH.

4.2.5. Tunosbie MATEPHAJbl TEKYIIEro KOHTPOJIA YCIEBAEMOCTH 00VUYAIINNXCA 10 _TeMe 5.

«IIpoBepKa TrHUNOTE3 M CTATHCTHYECKHE BbLIBOJALI B MOJEJM MHOKECTBEHHOH JIMHEHHOU

perpeccum».

BapuaHT 3a/1aHUsI KOHTPOJILHOH PadoOTHhI:
1. UccnenoBarenu, MpoaHATM3UPOBAB AeATeNbHOCTh 10 (upm, Momydunu clieayronue JaHHBIC
3aBUCUMOCTH O0BEMa BBIMyCKa MPOAYKIHMH (Y) OT KOJMYecTBa Pabodyux (X;) U CTOMMOCTH

OCHOBHBIX (DOHIOB(TBIC. pYy0.) (x5).

2

y

X1

X2

y

xf

x5

VX1

VLAY

X1X2

Cymma 74

46,6

158

564

227,18

2638

357,3

1182

743,8

Tpebyemcs:

Onpexnenuth napueie KodpuuneHTs! Koppesinuu. Crenars BBIBOI.

[TocTpouTh ypaBHEHHE MHOXECTBEHHOW pErpeccMd B CTaHAAPTU3MPOBAHHOM Maciitabe U B
ecrecTBeHHOHM Gopme. Caenarb SJKOHOMUUECKUI BBIBOI.

Onpenenuth CKOPPEKTHPOBAHHBIM W HECKOPPEKTUPOBAHHON KOA((UIIMEHT MHOXKECTBEHHBIN
Koppemsiiuu. Crenarb BHIBOI.

OnpeaenuTs CTaTUCTUYECKYIO 3HAYMMOCTb YpaBHEHHsI ¢ ToMolbi0 F-kputepus. CrenaTth BBIBOI.
Onpenenuts 1enecoodpa3HOCTh BKIOYEHUS (akTopa X, Mocie X,. M craTucTHYeckyro 3Ha4uuMOCTh
napameTpa b;.

HaiiTi yactHble KOA(PGUIIUEHTHI JIACTUYHOCTH NP X1 = 3,6 U X, = 9. Cnenarp BHIBOI.

Bonpochl K KOJVIOKBHYMY

1. ITpoBepka runoTe3 1 JOBEpUTEIbHbIE MHTEPBAJIBI ISl OAHOTO KO3 UIIMEHTA.

2. IIpoBepka COBMECTHBIX THITOTE3.

3. TectupoBaHme OrpaHUYEHUS, BKIIOUAIOMIETO HECKOIBKO KO PHUIIMEHTOB MOIEIH.

4. TectupoBaHMe crielU(pUKALUN MOJIETH MHOKECTBEHHON JIMHEIHOH perpeccuu.

4.2.6. Tunosbie MAaTEPHAJIbI TCKYIICIO0 KOHTPOJIA YVCIIEBAEMOCTH oﬁvqamumxca no_reme 6.

«HennHeliHbIE perPecCMOHHbIE MOJIETIH.

BapuaHT 3a1aHUsI KOHTPOJIbHOM PadoOTHI:

ITo cemu TCPPUTOPUAM HCHTpaJ'IBHOFO paﬁOHa 3a 200X r. N3BECTHBI 3HAYCHUS ABYX IIPU3HAKOB.

Paiion Pacxons! Ha moOKynKy

IpOAOBOJILCTBCHHBIX TOBAPOB

CpennenHeBHas 3apaboTHas
J1aTa OJIHOTO pabOTHHUKA,

B 00mMX pacxonax, %, Yy pyo0., X
Bragumupckast 0011 68,8 45,1
KocTtpomckast 0071 61,2 59,0
OpinoBckas 001. 59,9 57,2
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Psasanckast o601 56,7 61,8
CwmorteHckas o0JI. 55,0 58,8
TBepckast 001. 54,3 47,2
SpocnaBckas 0071 49,3 55,2

TpeOyercss Ui XapaKTEPUCTUKUA 3aBHCHMOCTH Y OT X pacCUYWTaTh MapaMmeTpbl CTENEHHOW u
IIOKAa3aTeILHOU MOJEIEH.

Bonpochbl K KOJJIOKBHYMY :

1. OGmas crparerust MOeIMPOBaHUS (PYHKIINN HETMHEWHOW PETPECCHH.

2. Buapl HeTMHEHOCTH.

3. [TapHas HenmMHEWHAs perpeccusl.

4, BSaHMOHCﬁCTBHe MECXKIOY HE3aBUCUMBIMHU IIECPEMEHHBIMU.

4.2.7. TunnoBble MaTEepPHAJbI TEKYLIEr0 KOHTPOJIS VCIEBACMOCTH 00VYAIIINXCH 0 TeMme 7.

«O1eHka uccjieI0BaAaHNii, OCHOBAHHBIX HA MHOKECTBEHHOM perpeccun.

BapuaHT 3a1aHusi KOHTPOJBLHOH Pa0dOTHI:
[To umeronumcst ucxoaubiM nanHbM X, Y, P 1 Q ¢ exekBapTalbHbIMH 3HAYCHUSIMU COCTOSIHUS
peiHKa 3a iepuox 25 et (1 — 1-i kBapran 1975 rona, 100 — 4-it kBapran 2000 roma):
[TpoBepbTe HA UACHTUPUIUPYEMOCTH KaXK/I0€ YPAaBHEHHE CUCTEMBI U MOJICH B LIETIOM.
Omnpenenure, Kakue MepeMEeHHbIE Mbl OYJIEM HCIIOIb30BaTh B KAUECTBE HHCTPYMEHTAIBHBIX.
Ouenurte MOAEIb cripoca U npeioxkenus ¢ nomoibio JIMHK.
CnaenaiitTe BBIBOIBI O BIMSHUM HEUEHOBBIX (PAKTOPOB MPEJIOKEHHSI W IICHBI XOJOIMIBHUKOB Ha
IpeUI0’KEHNE UX Ha PhIHKE, a TAKXKe O BIMSHUM LIEHBI U JI0X0J1a Ha CIIPOC Ha TOBApHl.
Bonpochl K KOJVIOKBHYMY:
1. BHyTpeHH:s 1 BHEIIHSAS 000CHOBAaHHOCTh MCCIIEI0BaHUS.
2. CmemieHne n3-3a IpoIyIIeHHBIX TEPEMEHHBIX.
3. CMemienue n3-3a OMMUOOK U3MEPEHUS OOBICHSIOMINX ITEPEMEHHBIX, OTCYTCTBYIOIINE TAaHHEIE.
4. CmerieHre u3-3a 0T00pa HaOIOJeHUH, HeTIpaBMIbHAs crielupuKaus GyHKIMOHATBHON (OpMBbI
perpeccum.

. B3aumHOe BiMsIHME TEPEMEHHBIX.

. CucreMbl OTHOBPEMEHHBIX YPaBHEHUH.

. CTpykTypHas u npuBeaeHHast POpMBI.

. UnentnunmpyemMocTh OTEIBHBIX YPABHEHUH CTPYKTYPHOU (POPMBI.

5
4
5
6. DK30reHHbIe, SH/IOTCHHBIE, TPEIONpPEACICHHbIE TEPEMEHHBIE.
7
8. OuleHnBaHME CUCTEMBI OTHOBPEMEHHBIX YPaBHEHH.

9

. BHYTpeHHSIﬂ Y BHEIIHSAS 000CHOBAHHOCTh IIpU IMPOTrHO3UPOBAHUUN 11O MOACIIN PETPCCCHUU.

10. [Tousrue o METOAC HHCTPYMCHTAJIbHBIX ICPCMCHHBIX.
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4.2.8. Tunosbie MATEPHAJbI TEKYIIEro KOHTPOJIS VCIEeBAEMOCTH O0VYAIIINXCS 0 _TeMe 8.

«CTanmoHapubie BpeMeHHble paabl, Mogeau ARMAY.

BapuaHT 3a1aHus1 KOHTPOJBLHOH PadOTHI:

[Io MCXONHBIM [aHHBIM TMOCTPOMTE HECKOJBKO MOJENEH € pas3IMYHbIM KOJUYECTBOM JIAroB.
WccnenoBath psiji MCXOAHBIX JAaHHBIX HA CTAIMOHAPHOCTH C MOMOIIBI0 BU3YaJIbHOTO TECTUPOBAHUS
psnoB, ACF, PACF-tectoB. Ouenure napamerpbl MOCTPOEHHBIX Mojeneid ¢ nomormibio MHK u
BbIOpaTh M3 BCEX MoOJeNeld Ty, KOoTopas Haubojiee aJeKkBaTHa MJaHHbIM. HTepmpeTrupoBathb
MOJIy4YEHHBIE PEe3yJIbTaThl BHIOPAHHOW MOJIEIH.

Bonpocsl kK KOJLUIOKBUYMY !

. BpeMeHHOH psn.

. CroxacTuueckuid ciay4yaiHbIN IpoLecc.

. CrauroHapHble BpeMEHHBIE PSABL.

. ABTOKOppEIAIUOHHAS (PYHKITHS.

. benpri1 mrym.

. IIpoBepka Ha raycCOBCKHI1 OBl IIyM.

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

. UnenTrduuupyemMocTs, ycaoBue 00paTUMOCTH.

© 00 N oo o A~ W N

. JIuHeiHbIe MPOLIECCHI.

10. Pasnoxenue Bonbaa.

11. [IpumepsI cTallMOHAPHBIX BPEMEHHBIX PSII0B B YKOHOMHUKE.

12. TIponecc AR(p), yclioBHE CTallMOHAPHOCTH.

13. IIpencraBieHue B BHIE CKOJIB3SIIETO CPETHETO OECKOHEUHOTO MOPSIIKA.

14, MA(Q) — ycimoBue OOpaTMMOCTH — TMpPEJACTABIECHHE B BHIC IPOIECCA ABTOPErPECCHH
0ECKOHEUHOT0 MopsAKa.

15. HeoGpatumsrii mporiecc MA(1).

16. IIpormecc aBTOperpeccHMy, HAYMHAIONIMICS B OMPEICICHHBIH MOMEHT BPEMCHH, BBIXOJ Ha
CTaOUITBHBINA PEKUM.

17. Koppenorpamma mporiecca AR(p).

18. Ypasuenus lOna-Yoxkepa.

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

20. Monenu ARMA, yauTbsIBaro1nue Ce30HHOCTb.

21. Wpentuduxamums craruoHapHod wmoaenu ARMA 1o aBTOKOppESIIMOHONM U YacTHOMN
ABTOKOPPENALNOHHON (QYHKIUSAM.

22. TabuIbl TOBEJCHHUS KOPPEIOTPaAMM.
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23. BeibopouHasi koppenorpamma.

24. DproauYHOCTb.

25. Kputepuu 11 IpOBEpKU PABEHCTBA HYJIIO aBTOKOPPEISIIUI U YaCTHBIX aBTOKOPPEIISALIUH.
26. IlpencraBnenne u npumeHeHue Q-tectoB bokca-Ilupca u Jlpronra-bokca mist rpynmsi
BBIOOPOYHBIX aBTOKOPPEIISIIIHIA.

27. Metononorus bokca-J/[>xeHkuHCa.

28. OuenuBanue crarpoHapaoi moaenu AR(p).

29. OnenrBanue cTanroHapHoi moaenu MA(Q).

30. OuenuBanue crarmonapuoit ARMA(p,q).

31. JIluaraoctTuka OIEHEHHOH MOJICITH.

32. Be16op Mojienin, OCHOBaHHBIN Ha WH(OPMAIIMOHHBIX KPUTEPHSIX.

33. [Iporuo3upoBaHue Ha OCHOBE IMOJ00PaHHON MOJICIH.

4.2.9. Tunosbie MATEPHAJbl TEKYIIEro KOHTPOJISA YCIEBAEMOCTH 00VUYAIOIIMXCHA IO _TeMe 9.

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

psaaoB B pamkax moaeaeit ARIMAY.

BapuaHT 3a1aHus1 KOHTPOJBLHOMH Pa0dOTHI:

[TpoBectu monb6op ARIMA-Monenn mo JaHHBIM 30J0TOBANIOTHEIX pe3epBoB Poccum ¢ 31.12.15
no 12.10.17 u cnenarh nporHo3 Ha § HeNeNb BIEpes.

Bonpochl K KOJVIOKBHYMY :

1. HectaunoHnapHsbie psifbl.

2. Ilpouecc, cTaliMOHAPHBIA OTHOCUTENILHO JETEPMUHUPOBAHHOTO TPEHIA.

3. CroxacTu4ecKuit TpeH 1.

4. TS u DS psnsl.

5. Mogeaun ARIMA.

6. Kpurepun Juku-®dymiepa.

7. PazButne m wumoctpanus tecra Juku-dynnepa u pacmmpenHoro tecra Juku-dynnepa Ha
HaJINYMEe €IMHUYHOTO KOPHSI.

8. UyBCTBUTENBHOCTh K HAJTMUHUIO I€TEPMUHUPOBAHHBIX PETPECCOPOB.

9. F-crarucrukwu.

10. KBagpaTU4HBIN TpEH/I.

11. KpatHbie KOpHHU.

12. MHoroBapuaHTHas Ipoleaypa.

13. Ipyrue KpuTepum.

14. Tlonstue o Tecte @wnunca-Ileppona.
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15. Tlonstue o Tecte Kwiatkowski, Phillips, SchmidtandShin (KPSS, 1992) na crantmonapHoCTb.
16. INonstue o recte DF-GLS, pazpaborannoro B Elliott, Rothenberg, andStock (1996).

17. UccnenoBanue mnpobiieM, BOSHUKAIOMUX MPH TECTUPOBAHUYN HA €AMHUYHBIN KOPEHb (KPHUTHKA
Henwcona u [Tnoccepa (NelsonandPlosser (1982)) TecToB Ha e IMHUYHBIA KOPEHB ).

18. HccnenoBanue HEKOTOPBIX TECTOB HA €AMHUYHBIN KOPEHb IIPU HAIMYUU CTPYKTYPHOTO C/ABMTra.
19. Ilonsatue o Tecrax Ileppona m 3uBoTa-DHApIOCA HA EAMHUYHBIA KOPEHb IPH HAITHYUH
CTPYKTYPHBIX C/IBUTOB B JIaHHBIX.

20. ITonsaTue o ce30HHBIX CAMHUYHBIX KOPHIX.

4.2.10. Tunosnie MATEPHAJIbI TEKYIIIEr0 KOHTPOJIS YCIEBAEMOCTH 00YUAIOIIMXCS 10 TEMeE 10.

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

BapuanT 3a1aHusi KOHTPOJBLHOH Pa0dOTHI:

NmeroTcs qanHbie 00 M3MEHEHUH JAcHEKHOU Macchl (M) u m3menennu 1ieH (P) 3a mepuoa 1980 —
2004 rr. U3yunTs rpaduk M3MEHEHHUS NEHEKHOW MacChl W IIEH 32 PacCMaTPUBACMBIH IMEPHOI.
BEISIBUTH BU3YalIbHBINA XapakTep B3aUMOCBSI3H JAHHBIX ITOKa3aTEIeH.

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

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

,Bmp =0. ITpoBepuTh, 0OYCIOBIMBACT JI U3MEHEHHE JCHEKHON MacChl Ap; .

Bonpochl K KOJVIOKBHYMY:

1. lunamuyeckue MoJenu.

2. Mopenb BEKTOpHOI! aBTOperpeccuu (vectorautoregressivemodel, VAR).

3. Ycnosue cradbunpHocTH VAR, Hax0XKIeHHEe CTA0OMIBHOTO COCTOSIHUS.

4. Otkpeitasg VAR.

5. Haxoxnenue cTaOuiIbHON CBSA3H MEXKAY panamu, coctaBisirormmu VAR.

6. ITogOop u oniennBanue VAR, nuarnocTuyeckue mporenypsl.

7. Vlcionb3oBaHre MHOTOMEPHBIX HMH(OpPMalMOHHBIX KpuTepueB: Akaumke, XeHHaHa-KyunHHa) u
[IBapua-baieca.

8. BwiOOp cnenudukanuu MOIENH, ONTUMAJIBHOW TIyOMHBI 3ama3/blBaHUN, OCHOBaHHON Ha

UH(POPMALIMOHHBIX KPUTEPHUSX.

4.2.11. TunoBbie MAaTEPHAJIHI TEKYIIET0 KOHTPOJIS VCIEeBAEMOCTH 00yyaoumxcs no reme 11.

«PerpeccHOHHBII _aHAJIM3 HECTAIIMOHAPHLIX BpeMEHHLIX psiaoB. KouHTerpamusi m_mMojaeamn

KOPPEKINH OIIHOKAMID).

BapuaHT 3a1aHus KOHTPOJILHOM PadoThI:
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YCTaHOBUTH BO3MOXKHOCTH ~HAJU4MsS MPUUYMHHO-CIEACTBEHHON CBSI3U MEXIY NPUOBLIBIO
npennpustust (F) u uHBecTunusmu B ocHoBHOW kamutan (G) ¢ momompio Tecta ['pamxkepa.
[TpoBepHUTH rUIIOTE3BI C PA3INYHBIM KOJIMYECTBOM JaroB. CaenaTh BbIBOJBI.

Bonpochl K KOJUVIOKBHYMY:

1. JloxHas (kaxKyIiasics, MHUMasi) PerpecCUOHHAs CBSA3b MEKIY HECTAllMOHAPHBIMH BPEMEHHBIMU
psamu.

2. KounTerpupoBaHHbIe BpEMEHHBIE PAIbI, pAHT KOMHTETPAIHH.

3. Bo3amoxHbIE TpUMEHEHUsI K SKOHOMUYECKUM MOJIEIISIM.

4. TecTupoBaHHNe HAa HATMYUE KOMHTETPALIUU.

5. Teopema npexncrasnenus I'peitnpxepa.

6. Mopgens koppekuuu omubOkamu  (ErrorCorrectionModel - ECM), wunTtepnperauus
koaurmentoB ECM.

7. JIByxcTtymeHyaras mnpouenypa Ourna-I'peitnmkepa mnoctpoenuss ECM mo umeronmmcs
CTaTUCTHYECKUM JTAaHHBIM.

8. TecrtupoBaHwe Ha HAJIWYME KOWMHTETPAIIMM MEXKIYy HECKOJBKHMMH BPEMEHHBIMU pSIaMH H
OmpeJieNIeHHe PAaHTa KOMHTEPALMH C HCIOJIb30BAaHUEM MpoLieayphl MoxaHceHa.

9. Beibop Mozienu ¢ UCIONIb30BaHHEM HH(DOPMALIMOHHBIX KPUTEPHEB.

4.2.12. TUunoBbie MATEPUAJIbI TEKYHIEr0 KOHTPOJIS YCIeBAeMOCTH 00yYamumxXcs mo reme 12.

«Mojaean naHeJbHbIX JAHHbBIX).

Bonpochl K KOJIOKBHYMY:

1. PerpeccroHHBIE MOAETH JUTSI TAHENFHBIX TAaHHBIX, COATaHCUPOBAHHBIC MTAHEIH.

2. Mopensb ¢ pukcupoBaHHBIME () (heKTamH.

3. Mogens co cinydaHbIMU dPPEeKTaMH.

4. BpIOOp MEXIy MOAENbI0 ¢ (UKCUPOBAHHBIMU 3(PQeKTaMu M MOAETBbI0 €O CIIydyalHBIMU

s dexramu.

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

«Moaesy ¢ OrpaHHYEHHOM 3aBMCHMOM 1epeMeHHO.

BapuaHT 3ajaHus KOHTPOJILHOM PadoThI:

Tpebyercss uccnenoBaTh 3aBUCUMOCTb pEUIEHHs] O BbIOOpE MpEeANnpusATHs OT IMOoKa3aTeled ero
Ha/iexkHOCTH. HpOopMalus o NpeAnpusITUsIX, YYaCTBOBABUIMX B TEHJIEPAX 3a MPEAbLAYIIUI TepHOT
BpPEMEHHU, MIPEJICTaBlIeHa B TAOJIHMIIE UCXOIHBIX TaHHBIX:

Y — pelieHue o BbiaeaeHuu cpeacTs (1 — npuHATh, 0 — OTKIOHUTB);

X1 — nieHa crutaBa (Teic. $ 3a 1 71);
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X2 — KauecTBO cruiaBa (0amioB);

X3 — Bpemsl (pyHKIIMOHUPOBAHHSI ITOCTABIIMKA (JIET);

X4 — y1aJIeHHOCTh MOCTaBIIUKA (ThIC. KM);

X5 — mpeacTaBUTEIbCKHE PacXosl (ThIC. $).

[Toctpouts logit- u probit-momenn 3aBUCUMOCTH PEIICHHS O BBIICICHUH CPEICTB HAa 3aKYIKY
CIEICIUIABOB OT TIOKa3aTeliell HaJeKHOCTU IMOCTABIIMKA M OLEHUTh KOI(PPHUIIUEHTH ITaHHBIX
Mozeiel. MHTepnpeTupoBaTh MOIYyYEHHbIE MOJEIH.

Bonpochl K KOJUVIOKBHYMY:

1. Monenu 6uHapHOTO BBHIOOPA.

2. HemocTaTku JIMHEWHOUW BEPOSITHOCTHOM MOJIEIIH.

3. [IpoGuT-mMozens.

4. Jlorur-Moz€eib.

5. Mojenu MHOKECTBEHHOTO BBIOODA.

6. Mozenp ynops104eHHOI0 MHO>KECTBEHHOTO BBIOODA.

7. Monenu ¢ 1eH3ypupOBaHHOMN 3aBUCUMOM NTEPEMEHHOM.

5. OuenouyHbie MaTepuaIbl IPOMEKYTOYHON aATTECTAIUM MO TUCHHUILINHE

5.1 DKx3amMeH MPOBOAUTCS C IPUMEHEHHEM CJIeYIOIIUX MeTO10B (CPeACTB):

DopMoOi IPOMEKYTOUHOTO KOHTPOJIA IIOCIE M3YyYEHUS AMCLUILIMHBI B KaKIOM CEMECTpE
ABJISIETCA DK3aMEH B MMCbMEHHOM hopme.

OTBETCTBEHHBIM 3TAllOM y4yeOHOTO Ipolecca sIBISETCs cAaya MPOMEKYTOUHas aTTeCcTalusl.
beccriopHbIM (pakTOpOM YCIENIHOTO 3aBEpPLICHHUS] OYEPETHOTO0 CeMecTpa SIBJISETCS KPOIMOTIUBas,
cuUcTeMaThyeckass paboTa CTyJeHTa B TEUYEHHE BCEro ceMmecTpa. B 3ToM ciydae moJaroroBka K
IPOMEXYTOUHOW aTTecTalu OyJaeT sBIATHCS KOHLIEHTPUPOBAHHOM cHcTeMaTHh3aluel Bcex
MIOJIyYEHHBIX 3HAaHUH 10 JAHHOM JHCLUIUIMHE.

B Hauane cemecTpa peKOMEHIyeTcsl 0 BCEM M3Yy4aeMbIM NPEIMETaM MOJYyYUTh BOIPOCHI K
IIPOMEXKYTOUHOM aTTecTalluM, a TaKKe HMCIOJIb30BaTh B Ipoliecce 00ydeHHs MporpaMMy, Apyrue
METOAMYECKHe MaTepHralibl, pa3paboTaHHbIe O JAHHOM JUCHUIUINHE.

I[Ipy moAroTOBKE K  IPOMEXKYTOYHOM  arTecTallud  KOHCTPYKTUBHBIM  SIBIISIETCA
KOJUJIEKTUBHOE 00CYX/IEHHE BBIHOCHUMBIX Ha 3K3aMEH BOIPOCOB C COKYPCHHUKAMH, YTO IMO3BOJISET

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

Tpe6YIOH_[I/IX AONOJHHUTCIBHOIO0  pasdbACHCHUA MTPCHIOAABATCIICM HAa  KOHCYJIbTAllUKW  MEPCH

MIPOMEXYTOUYHOU ATTECTALIUEH.

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

1.Ycrao B 1OT - B popMe yCTHOTO OTBETA HA TEOPETHYECKUE BOIIPOCHI M peUICHUs 3a/1auu (Kerica).
2. IMucemenno B CJIO ¢ mpoKTOpHHTOM - B (hOpME MHCHMEHHOTO OTBETa HAa TEOPETUUYCCKUE
BOITPOCHI U peIIeHUs 3a7auu (Keica).

3. TectupoBanue B C/1O ¢ NpOKTOPUHIOM.

5.2. OueHoYHbIe MAaTEPHAJIbI IPOMEKYTOUHOI aTTecTallNU

KoMmnoHeHT [TpomexyTOUHBIH/KITF0OYEBON .
Kpurepuii onieHuBaHus
KOMIIETEHIUHU WHMKATOP OIICHUBAHUS
OIIK OC-4.1 Crniocoben NPUMEHSTH | BeisiBisier mpo0ieMbl  IKOHOMHYECKOTO
IIprMeHsIeT 3HaHWS | COBPEMEHHYIO METOJIMKY | XapaKTepa MpU aHAIN3e KOHKPETHBIX
CHCTCMHOI'O MOCTPOCHUS CUTyalluii M TpearaeT CHoocoObl HX
aHaln3a Ha YPOBHC | sxoHoMeTpHYECKHX MOJENIEH; | peIIeHHS, OLICHUBAET 0XKHUIAEMBIE
Xoé’MCTBy}OmHX METO/Ibl M IPUEMbl AHAJIU3a | PE3yIbTAThL.
CYOBEKTOB .
OyHK 0C-4.2 SKOHOMUYECKHMX SBJICHUH U | Biajgeer COBpeMEHHBIMH  METOAUKAMH
" | mpomieccoB ¢ MOMOIIIBIO | pacyeTa U aHalu3a COLIMAILHO-
[IpumeHsieT MeTo bl .
CTaHJAPTHBIX TECOPETUUYECKUX | SKOHOMHUECKHUX MOKa3areliei,
CHCTEMHOTO
R s | B ) HKOHOMETPHYECKHX | XapaKTePU3YIOIINX SKOHOMMYECKHE
peleHHs MoOJIelei MPOLIECCHI U SIBJICHHSI HA MUKPOYPOBHE
MPUKJIATHBIX 33]1a4

TunoBbie OLEHOYHBIE MATEPHAJIBI IPOMEKYTOYHOM aTTeCTALIUH

Cnucok BONPOCOB /151 MOATOTOBKH K 3k3ameHny (Tembr 1-8)

1. DxoHOMETpHKA U €€ CBSI3b C YKOHOMHUECKOH TeOopHeH.

2. Mogenu cCBsI3M W MoJeNU HaAOJIOAEHWH; SKOHOMETpUYecKas MOJENb, TOJ00paHHas
MOJ1eNb.

3. Tumel JaHHBIX U MOJENEH.

4. VICTOYHUKH CTAaTUCTHYECKUX JAHHBIX.

5. TeopeTnueckas U BEIOOpPOUHAs PETPECCHS.

6. aTepnperanus cry4aifHOTO YWieHa.

7. JInHEHHOCTD perpeccuu Mo nepeMeHHbIM U apaMeTpam.

8. Meton Hanmenbmux kBaapato (MHK).

9. Croiictea MHK omnenok napamerpoB monenu. ['eomerpuss MHK.

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

11. Beibopounoe pacnpenenenrne MHK onenku.
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12

. [IpoBepka cTaTUCTHUECKUX THIOTE3 O KOIPPUIIMEHTaX PErpeccuu U JOBEPUTEIIbHbBIE

HWHTEPBAJIBL.

13. JIByCTOpOHHHE U OJJHOCTOPOHHHE THITOTE3HI.

14. Perpeccus ¢ OuHapHOUW OOBSICHSIONICH TEPEMEHHOM.

15. Kputepuu kauecTBa NpUOIMKEHUS TaHHBIX MOJENBIO M UX MCIIONIb30BaHUE IJI BhIOOpa
MOJIEIIH.

16. I'eTepocke1aCTUIHOCTb.

17. MynbTUKOJTMHEAPHOCTb.

18. ABTOKOPPETUPOBAHHOCTb.

19. Metoab! «60pb0BI» ¢ HAPYLICHUSAMH HPEATIONIOKEHUH Teopembl [ aycca-Mapkosa.

18. HMcnionb30BaHue OLEHEHHOW MOJIEIH JIJIsl IPOTHO3UPOBAHMUSL.

19. Cmemienue u3-3a NpoONyIEeHHONW MEPEeMEHHOM.

20. Monienb MHOKECTBEHHOM JIMNHEHHOW PETPECCHUH.

21. OnieHKa HAMMEHBINX KBAIPaTOB.

22. TlpenmosokeHWsl METOJa HAMMEHBIIMX KBAAPATOB JUII MOJEIH MHOKECTBEHHOM
JUMHENHOM perpeccuu U Teopema [ aycca-Mapkoga.

23. IIpoBepka BeimosHeHUs npeanonoxennii MHK.

24. HapymeHusi npennoioxeHuii TeopeMbl ['aycca-MapkoBa, UX MOCIEICTBUS U METOMbI
«OOpBHOBI» C HUMH.

25. Kputepun kadecTBa MNPUOIMKEHHS] JAHHBIX MOJEIbI0 MHOXKECTBEHHOW JMHEHHOU
perpeccuy U UX UCIOJIb30BaHHUE /Ul BEIOOpa MOJIEIH.

26. [IpoBepka ruroTe3 u JOBEPUTEIbHBIE HHTEPBAIBI U OTHOTO KO3 HIINEHTA.

27. IIpoBepka COBMECTHBIX TUTIOTES.

28. TecTupoBaHUE OTpaHUYECHHUS, BKIIOYAIOLIETO HECKOIBKO KOAP(PHUIIMEHTOB MOJEIH.

29. TectupoBanue cienUPpUKAIUN MOJIEIN MHOKECTBEHHOM TMHEHHOMN perpeccu.

30. O6mas cTparerust MOICITMPOBAaHUS (PYHKIINU HEITMHEHHON PErpECCHH.

31. Bujipl HEIMHEHHOCTH.

32. [lapHas HenmUHeHas perpeccus.

33. BzaumoseiicTBre MEX 1y HE3aBUCUMBIMU TTEPEMEHHBIMHU.

34. BHyTpeHHSS ¥ BHEITHSAST 000CHOBAHHOCTH HCCIICIOBAHUSI.

35. CmenieHne n3-3a MPOITYIICHHBIX TEPEMEHHBIX.

36. CmernieHre 13-3a OMUOOK U3MEPEHUs OOBSICHSAIONINX IEPEMEHHBIX.

37. OTcyTCcTBYIOIIME TaHHBIE, CMEIICHHE U3-3a 0TOOPa HAOIIOICHUH.

38. HenpaBunpHas cnenudukanus GyHKINOHATBHON (POPMBI perpeccu.

39. B3anMHOe BIUSIHHE TIEPEMEHHBIX.
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40
41
42
43
43
44

. CucreMbl OJTHOBPEMEHHBIX YPaBHEHUH.

. CtpykTypHas u npuBeaeHHast GOpMBI.

' 3K3OI‘CHHLI€, SHAOI'CHHBIC, IPCAOIIPCACIICHHBIC ICPCMCHHBIC.

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

. BHyTpeHHSsS W BHEmHss OOOCHOBAaHHOCTh TPH MPOTHO3HUPOBAHUU IIO

perpeccum.

45,
46.
47.
48.
49,
50.
51.
52.
53.
54,
55.
56.
S7.
58.

59

[loHsiTHE O METOJIE MHCTPYMEHTAJIbHBIX IEPEMEHHBIX.
BpemenHoii psn.

CroxacTuueckuil ciry4aiiHbIi mporiecc.
CranuoHapHble BpEMEHHBIE PS/IbI.
ABTOKOppeNIIHOHHas (PYHKITHS.

benbii mym.

[IpoBepka Ha TayCCOBCKHIT OEIBI IIyM.

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

Pasnoxenne Bonppa.

[Ipumeps! cTallnOHAPHBIX BPEMEHHBIX PAJIOB B SKOHOMUKE.
ITporecc AR(p), yciioBHe CTallMOHAPHOCTH.

Hpe,[[CTaBJ'IeHI/Ie B BUJC€ CKOJIB3AIICTO CPECAHETO OCCKOHEYHOTO opsJaKa.

MOACIN

. MA(q) — ycrmoBre oOpaTMMOCTH — TpPEACTaBICHHE B BHIC MPOIECCa aBTOPErPECCHU

OECKOHEYHOT0 MOopsi/IKa.

60

. Heobpatumsrii mporiece MA(1).

61. Hpouecc aBTOpPCIrpeCcCuu, HAYHMHAKOIIMUICS B OHpGI[CJ'ICHHHfI MOMCHT BPEMCHH, BbBIXO/ Ha

CTaOUIIbHBINA PEKUM.

62
63
64
65

. Koppenorpamma nporiecca AR(p).
. YpaBaenus lOuna-VYoxkepa.
. Mogenu ARMA, ycrioBue cTaliuoHapHOCTH, ITpobaemMa 00X MHOXKUTEIIEH.

. Monenu ARMA, yauThIBaroIe ce30HHOCTb.

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

1. Unentuduxamus crainmoHapHoil mogenu ARMA 1o aBTOKOPPENSIIIMOHOW W YacTHOM

ABTOKOPPENALNOHHON (QYHKIUSAM.

2. TaOmuIBI TTOBEICHUS KOPPEIOTPAMM.
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3. Bribopounas koppenorpamma.

4. Dprogu4HoOCTb.

5. Kputepuu a1 npoBepKU paBeHCTBA HYJIIO aBTOKOPPENISLIMNA U YaCTHBIX aBTOKOPPEISLUH.

6. IlpencraBnenue u npumeHnenue Q-rectoB bokca-Ilupca m JIpronra-bokca st rpymmbl
BBIOOPOYHBIX aBTOKOPPEIISIIIHIA.

7. Merononorus bokca-/[>kenkunca.

8. OnenuBanue cranuoHapHoit moaenu AR(p).

9. OuennBanue crarmoHapHoi moaenu MA(Q).

10. OnenuBanue cranronapaoit ARMA(p,q).

11. JIuarnocTuka O1eHEeHHON MOJIENH.

12. Beibop Mojienn, OCHOBaHHBIM Ha NH(GOPMAITMOHHBIX KPUTEPHUSIX.

13. IIporao3upoBaHue Ha OCHOBE MTOA0OPAaHHON MOJICIIH.

14. HecranmoHapHbIe PSIbL.

15. Ipomecc, crarimOHAPHBI OTHOCUTENBHO JETEPMUHUPOBAHHOTO TPEH/IA.

16. Croxactuueckuii Tpena. TS u DS psnsr.

17. Monenu ARIMA.

18. Kpurepuu Juku-Oymnepa.

19. Pa3Butue u wnmoctpanus tecta Juku-dyimepa u pacmmperroro tecta Juku-Dymiepa
Ha HATMYINE STUHUIHOTO KOPHSI.

20. UyBCTBUTENHHOCTD K HATMYHUIO JIETEPMUHUPOBAHHBIX PETPECCOPOB.

21. F-craTtuctuxu.

22. KBapaTU4HbIA TPEH].

23. KpaTHble KOpHH.

24. MHoroBapHaHTHas MpoLeaypa.

25. HccnenoBanue mpoOieM, BO3HHMKAIOUIMX MpPU TECTHUPOBAHHHM HA E€IWHUYHBIA KOpPEHBb
(xputuka Henscona u [lnoccepa (NelsonandPlosser (1982)) TecToB Ha e ITMHUYHBINA KOPEHB ).

26. VccneoBanre HEKOTOPHIX TECTOB HA SAMHWYHBIN KOPEHb MPU HAIMYHH CTPYKTYPHOTO
CBHTA.

27. llonsarue o tecrax Ileppona u 3uBoTa-DHIpIOCA HA €AMHUYHBIA KOPEHb MPU HAJTUYUU
CTPYKTYPHBIX CIIBHTOB B JJAHHBIX.

28. TloHsATHE O CE30HHBIX CTUHUIHBIX KOPHSIX.

29. JuHamuueckue MOJIETIH. Monens BEKTOPHOU aBTOPETpeccUuu
(vectorautoregressivemodel, VAR).

30. Ycnosue crabunsnoctr VAR, HaX0K/I€HHE CTAOMILHOIO COCTOSHMS.

31. Otkpeitast VAR.
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32. HaxoxaeHnne cTaOMIbHON CBSI3U MEXIY psaaamu, coctapisronmu VAR.

33. [lon6op u ouennBanue VAR, muarHocTu4ecKue mpoueayphbl.

34. Hcnonb30BaHWE MHOTOMEPHBIX HH(POPMALMOHHBIX KpUTEpUEB: AKaumke, XeHHaHa-
Kyunna) u llIBapua-baiieca.

35. Be16op crienudukammy MoJIeId, ONTUMAIBHON TUTYOMHBI 3aa3IbIBaHU, OCHOBAaHHOU Ha
UH(OPMAIIMOHHBIX KPUTEPHSIX.

36. JloxHas (Kaxymascs, MHHMas) PErpecCUOHHAs CBS3b MEXAY HECTallMOHAPHBIMHU
BPEMEHHBIMU PSAIaMHU.

37. KounrerpupoBaHHbIE BPEMEHHBIE PSbl, pAHT KOMHTETPaLlUU.

38. Bo3MokHBIC TPUMEHEHHS K 9KOHOMHUYECKUM MOJICTISIM.

39. TectupoBaHue Ha HATUYHE KOWHTETPAITHH.

40. Teopema npeacranieHus [ pelHKepa.

41. Mogens koppekumu ormbkamu (ErrorCorrectionModel — ECM), unrepmnperanus
kodpurmentTo ECM.

42. JIByxcrynenvarasi npoueaypa Duriua-I peitnmkepa noctpoenns ECM mno umerormmmcest
CTaTUCTUYECKUM JaHHBIM.

43. TectupoBaHH€e HA HATMYME KOUHTETPAIIUU MEKY HECKOJIBKUMU BPEMEHHBIMH PSIaMH.

44. Onpe/ieieHne PaHTa KOMHTETPAIUH C HCIIONb30BAHMEM HPOLEayphl MoxaHnceHa.

45. BwiOop MoJienH ¢ UCTIOIb30BaHNEM MH(POPMAITHOHHBIX KPUTCPUEB.

46. PerpeccroHHbIE MOJICIHU AJIsl TAHEJIBbHBIX JAHHBIX, COAIAaHCUPOBAHHBIC MTAHEIH.

47. Mopnienb ¢ GUKCUPOBAHHBIMU 3P PEeKTaMu.

48. Mopenb co ciydaitHbIMH () (HEeKTaMH.

49. Beibop MexIy MOJCIBIO ¢ (PUKCHPOBAHHBIMU dP(EKTaMH U MOJIEIBIO CO CITydallHBIMH
s dexramu.

50. Mopenu 6unapHOro BbIOOpA.

51. Hegoctatku THHEHHOM BEPOSATHOCTHON MOJIEIH.

52. TIpobur-moenb.

53. Jlorur-moensb.

54. Mopenu MHOKECTBEHHOTO BBIOOpA.

55. Mogenb ynopsiIo4€HHOr0 MHOYKECTBEHHOT'O BHIOODA.

56. Mopenu ¢ eH3ypuUpOBaHHOM 3aBUCMON TIEPEMEHHOM.

IIpuMepHbIe BAPHAHTHI IK3aMEeHALMOHHBIX OHJIETOB

3K3AMEHAIIMOHHBIN BUJIET Ne 1
N0 JMCHUILIMHE «DKOHOMETPUKA»
1. JluHelHOCTH perpeccuu Mo NepeMEeHHbIM U MapaMeTpam.
2. HenpaunpHas cienudukaius QyHKIIMOHATBHON (HOPMBI perpeccHm.
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3. MHccnenoBanue Brimoyaet 10 ManbIx npeanpuaTuii 00padaTeIBaoNIei MPOMBIIIIICHHOCTH,

rae Y — norpebieHne MaTepualioB, ThIC., pyO. H X - 00bEM MPOU3BOICTBA, THIC., pyO.

Ne mpeanpustus O06beM Ipou3BOJICTBA, THIC., [ToTpebnenne MaTepHanos,
pyo6., X TBIC., pyO. 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 nMHENHOE ypaBHEHHE MTapHOU perpeccur Y orT X. Chaenarb BBIBOI.

Paccuurtate nunelinblil ko3 dunment napHoii koppensiuuu Caenats BbIBO/.

Cpenntoro ommoOKy anmpokcumanuu. Caenarb BHIBOJ.

C nomosio F- kpurepus duiiepa olieHUTE CTATUCTUYECKYIO HAJIEKHOCTh PE3YyIhTaTOB
PErpecCMOHHOT0 MOJIEIIUPOBAHMSL.

4. VImeroTcsl naHHble O MPUOBUIM KOMIIaHWU 3a 16 KBapTaioB. BpUTH MONy4YeHBI CIEAYIOLIUE
3HAYEHHE OLIEHKU CE30HHOW KOMIOHEHTHI C TOMOIIBIO MYJIbTUIIJIMKATUBHOM MOJIEIIH.

Ne kBapraia, |
T'on
I I 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:

OHpe]leJ'II/ITB CKOPPEKTHPOBAHHBIC CE30HHBIC KOMITOHCHTLI C ITIOMOIIBIO My.]'H:THHJ'IHK&THBHOfI
MOACIIHN.

Craenath MPOrHO3 MPHOBLTA KOMIIAHWH HA TIEPBOE BTOPOE CIIEAYIOIIETO ro/ia.
Vpasuenue tpenaa T =10,66+1,26-t. CrenaTh BBIBOI.

SK3AMEHAIIMOHHBINA BUJIET Ne 2
MO JUCHUIIHHE «IKOHOMETPHKA»
1. Merononorust bokca-J[>keHKHHCA.
2. Mojienmn MHOKECTBEHHOTO BBIOOpA.
3. NmeroTes cremyromnmme qaHHBIC 3aBUCUMOCTH 00beMa BBIITYCKA IPOAYKIIHH (y) OT KOJIMYECTBa

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

2 2 2
y X1 X2 y X1 X2 yX1 yXx2 X1X2

CymmMma 65,7 88,9 351 5306,9 | 8180,9 | 1323,7 | 6039,2 | 2297,5 | 30614

Tpebyercsi:
Onpenenuth napHele KodpduuuenTs! Koppessiuuu. Crenars BhIBO.
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[TocTpouTh ypaBHEHHE MHOKECTBEHHON PErPECCUU B CTaHAAPTHU3UPOBAHHOM MaciuTade u B

ectectBeHHOU (popme. Craenath SJKOHOMHYECKHUI BBIBO/I.

[TpoBecTy OlLIeHKY KayecTBa MOIYYCHHON MOJIEIH C TIOMOIIbI0 MHOXKECTBEHHOTO KO3 duIeHTa

KOppesinun U ACTCpMUHALIUA. CI[CJ'IaTB BBIBOJ.

4. Ilo necsitu TeppuropusimM paiiona 3a 200x r. MI3BecTHBI 3HaYeHUS IBYX IIPU3HAKOB. Y paBHEHUE

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

Paiion Pacxonpl Ha OKYIIKY CpennenHeBHas 3apabOTHAs IIaTa
MPOIOBOJIBCTBEHHBIX TOBAPOB,THIC., OJTHOTO paboTHHUKA, PYO., X
pyo., Y
Bnanumupckas 0671. 44 87
Kocrpomckas o61. 45 88
OpJioBcKasi 00J1. 46 89
Ps3anckas o0J1. 47 90
CMmorneHckast 0071 48 91
TBepckas 00JL. 49 42
Bbpsiackas o0 61 101
HBanoBckas o0 62 102
Tynbckas 001 127 103
SpociaBckas 0071 128 96
Onpenenuth HaJHMYKE T€TEPOCKETACTHUYHOCTH MPH ypoBHE 3Haunmoctu a = 0,05.
HIkasa oueHnBaHusA
Kpurepun oneHuBanusi Onenka

JleMOHCTpUpYyeT 3HAHME Marepuaja B IIOJHOM 0O0beMeE,
JOTMYECKU TMPaBWIBHO U3JaraeT OTBEThl Ha BONPOCHI; 3HAET
QITOPUTMBI JUIsl TPOBEPKU CTAaTUCTUYECKUX THUIOTE3, KPUTEPUU
a/IeKBaTHOCTU M 3HAYMMOCTHU BBIODAaHHOW MOJENM WM 3aKOHa,
000CHOBAET IrpaHUIlbl TOYHOCTH JUIsl TapaMeTPOB paclpeiesiCHus;
UMEeT HaBbIK NPAaBUJIBHOTO BBIOOpA M HCIOJIB30BAaHUS METO/I0B
TEOPUU BEPOSITHOCTEM M MaTeMaTU4YeCKOM CTAaTUCTUKU  JUIS
peumieHus 3anad B cdepe SKOHOMUKH, (pUHAHCOB U Ou3Heca,
MHTEPIPETALMU U aHAJIM3A MTOJIYYEHHBIX Pe3yJIbTaTOB.

5 (oTaM4HO)

Z[eMOHCTpI/IpyeT 3HAHHUC MaTepuajia B IMOJITHOM O6T>€Me, HO
HCE3HAYUTCIIbHO HApymacT IMOCICAOBATCIBHOCTh H3JIOKCHUSA, HACT
HCYBCPCHHBIC MW HCAOCTATOYHO IIOJIHBIC OTBCTBI Ha BOIIPOCHI;
BJIaJACCT HaBbIKaMHW aHallu3a JaHHBIX, HGO6XO)II/IMI>IX AJI pCICHUSA
IMMOCTABJICHHBIX JKOHOMHWYCCKUX 3adad, YMECT HCIIOJIb30BaHUA
MCTOJbI TCOPUU BepOﬂTHOCTGﬁ M MaTeMaTHYECKOH CTaTUCTUKHU JJIsL
PCeIICHUA 3a1a4 B cq)epe OKOHOMUKH.

4 (xoporio)

JIeMOHCTpHUpYET HENOJIHOE 3HAHUE MIPEeIMETa, HO MaTepHhall
u3ngaraer (parMeHTapHO W  HENOCJIeAO0BaTeNbHO, JOMYCKaeT
OIMOKM B TPUMEHEHUH METOJa pelIeHus, 3aJady pelaer
YaCTUYHO; HMEET 3aTpyAHEHUs NpU BBIOOpPE aITOPUTMOB IS
MIPOBEPKU CTAaTHUCTUYECKUX THUIOTE3, KPUTEPUEB aJEKBATHOCTH U
3HaYMMOCTH BBIOpDAHHOM MOJENIM WJIM 3aKOHA, METOAOB JMHEWHOU
anreOpel i peuieHus 3agad B cepe dKOHOMHKH, (PUHAHCOB U
Ou3Heca; HE UMeeT HaBblka HMHTEpIpeTallud W aHalu3a
MOJIYYEHHBIX PE3y/IbTAaTOB.

3 (yOBIETBOPUTEIHHO)

He neMoHCTpupyeT YCBOGHHE OCHOBHOTO COJEpXKaHUS
npeaMeTa, OOHApY)KMBAeT He3HaHWE OONbIIe YacTh y4eOHOTO

2 (Hey10BJIETBOPUTEIILHO)
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MarepHaia, I0IycKaeT rpyoble ONIMOKY B ONPEACICHUH MTOHITUN U
IPU PELICHUU 3a/1a4; He IEMOHCTPUPYET 3HaHUE METOJI0B cOOpa U
aHanmu3a  uHpOpMamMu; HE  yMeeT INPOBOAMTH  AHAIM3
npodecCHOHATIbHBIX 3aj1ay.

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

KonnuecTBo 6annos Onenka
NPONUCHLI0 OykBOH
96-100 OTIIMYHO A
86-95 OTJIUYHO B
71-85 XOPOIIIO C
61-70 XOPOILIO D
51-60 YAOBIETBOPUTEIHHO E
0-50 HEYJIOBIIETBOPUTEIHHO EX

6. MeToanveckue MaTepHuaJbl AJs OCBOCHUSA TUCHUIIJIUHBI
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IIpouenypa npoBeaeHns MUCbMEHHOI0 JK3aMeHa

ATTeCTallMOHHBIE MWCIBITAHUSI TPOBOJATCSA IpernojaBaTesieM, BEAYLIUM JIEKI[MOHHBIE
3aHSTHSI 110 IaHHOW TUCLUIUINHE.

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

DK3aMeHAIIMOHHBIN OMJIeT BBIOMPAET caM SK3aMEHYEMbIi B CIIy4aifHOM MOPSIZIKE.

DK3aMeHyeMble MOTYT IIOJIb30BaThCsl MPOrpaMMON y4eOHOW IUCHMIIMHBI, a TaKXke C
paspeleHus IPernoAaBaress KalbKyJIATOPaMHU.

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

Bpems Hanucanus 3K3aMEHAIMOHHON paboThl cocraBiser 90 MuH. (MO KETaHUIO
9K3aMEHYEMOT'0 OTBET MOXET 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
BBICTABJISIIOTCSL B COOTBETCTBUU C KPUTEPUSAMHU OLICHUBAHUS.

B ciydae BO3HMKHOBEHHMsS COMHEHHUI OTHOCHTEIBHO TIJIYyOMHBI 3HAHUH 35K3aMEHYEMOIro
HK3aMEHATOP MOXET IPUIVIACUTH €ro U 3aJaTh JONOJIHUTEIbHBIE U YTOUHSIOLIME BOIPOCHI B
npejenax y4eOHOro MaTepualla, BHIHECEHHOIO Ha 9K3aMEH.

OneHka pe3yabTaToB  IMUCBMEHHOTO  aTTECTALIMOHHOTO  MCHBITAHUS  OOBABISETCS

9K3aMCHYCMbIM B ICHb €I'0 ITPOBCACHUS.

MeToauyeckue yKa3aHUA MO BbINOJHEHHIO KOHTPOJIbHBIX PadoT:

JlaHHbIN BU paObOTHI IPOBEPSIET:

1) ycBoeHHE 00YUYarOIIUMHKCS TTOTYYCHHBIX B X071€ 00YUEHHsI yMEHHI U HABBIKOB;

2) CIOCOOHOCTh BBIOpPAaTh HMHCTPYMEHTAIbHBIE CpEACTBAa IS 0OpabOTKH JaHHBIX B
COOTBETCTBHH C ITOCTABJICHHON 3a/1aueii;

3) yMeHuUe MpOoaHATU3UPOBAThH Pe3yIbTaThl pACYETOB U OOOCHOBATH MOMyYEHHBIEC BBHIBOJIBI.

[Ipumeprno 3a 2-3 Hemenu 10 TNPOBEACHHUS KOHTPOJBHON paboThl 0O0ydaromemycs
HEOOXOAMMO TIONYYHTh Y TpernojaBareis IIa0jJoH KOHTPOJBHOW palboThl WM TPUMEPHBINA
MepeveHb MPAKTUUECKUX 3aJ]aHUN, BXOJAIINX B KOHTPOJIBHYIO PabOTy, U TIOCIIE€ 3TOTO MPUCTYIUTH
K IOJTOTOBKE.
[Tpu moATrOTOBKE K KOHTPOJIBHOM paboTe creayerT:

1) MOBTOPHUTH TEOPETUUECKUN MaTepHal MO TeMaM, BKITFOYCHHBIM B KOHTPOJIBHYIO paboTy;

2) MPOCMOTPETh MaTepHAaITbl MPAKTHYCCKUX 3aHATHI U TOMAITHHUX 3aaHUii;
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3) mompoOoBaTh PEMIMTh 3aJaHus W3 IIa0JOHa KOHTPOJIBHOW pabOThl WM MPUMEPHOTO
NepevHs MPaKTUYECKHX 3a/1aHuil;

4) 3aKkpenuTh MOJYYCHHbIE YMEHHMS ¥ HaBBIKM, peIIas [OXO0XHE 3aJaHus U3
PEKOMEH/I0BaHHbIX IIPEIoaBaTeIeM yUeOHUKOB U y4eOHO-METOANYECKHX TOCOOU.

Ecniu B mpouecce MOArOTOBKM K KOHTPOJIBHOM pa®oTe BO3ZHUKIM 3aTPYAHEHUS WU
TpeOyIOTCS Kakue-TMOO YTOYHCHHS W PEKOMEHJAINU, CIIEAyeT OOpaTUThCA 3a IMOMOIIBI0 K
IPEIo/IaBaTelIio.

MeToanyeckue yKazaHusi 10 NOATOTOBKE K KOJUIOKBUYMY:

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

OcCoOEeHHOCTh KOJUIOKBUYMa B TOM, YTO 3TO HE MpPOCTO (popMa KOHTPOJS, a METOJA
yriIyONeHusl, 3aKperyieHUsl 3HaHUM ydalluxcsl, TaKk Kak B XOJe coOeceloBaHUs IpernoaaBaTellb
UMEET BO3MOXKHOCTb Pa3bsICHUTh BOIIPOCHI, BOSHUKAIOIIHME Y YYaIEerocs B MPOLIECCe MOATOTOBKH.

OTOT BUJ [€ATEIbHOCTU PA3BUBACT HABBIK OCYLIECTBIATH cOOp, aHamu3 U 00pabOTKy
JTAHHBIX, HEOOXOJMMBIX /ISl pelIeHus Mpo(ecCHOHANBHBIX 3a1ay.

Ha camocTosiTenbHyI0 HOATOTOBKY K KOJUIOKBUYMY 00Y4aroleMycCsl OTBOJIUTCS 2-3 HEJelNu.

IIpu noAroTOBKE K KOJJIOKBUYMY CJIEYET:

1) mpocMOTpeTh KOHCHEKThI JIGKIMH M TPAKTHYCCKUX 3aHATHA M OTMETUTh B HHUX
MMEIOIIMECS] OTBETHI Ha BOTPOCHI KOJJIOKBHYMA. ;

2) ecau KOHCHEKTbl COJAEp)KaT HE BCE OTBEThl MWJIM YacTh BOIPOCOB BBIHECEHO
IpernoJiaBaTeseM Ha CaMOCTOSTENbHOE PACCMOTPEHUE, HEOOXOJUMO U3YyUUTh COZiepKaHue ydeOHOH
JUTEPaTyphl, PEKOMEHIOBAHHOM PETIOIaBaTeIeM;

3) B ciayyae BO3HMKHOBEHMS KaKUX-TMOO 3aTpyJHEHUH IMpH MOATOTOBKE CIIEAYET
00paTUTHCS 3a MOMOILBIO K IIPENOoJIaBaTelIto.

CaMonoaroToBKa K NpaKTH4eCKUM 3aHATHAM

[Tpu mOATOTOBKE K MPAKTUYECKOMY 3aHSATHIO 00YJarOIEeMyCsl HEOOXOIMMO:

1) 03HAKOMUTBCS C COOTBETCTBYIOLIEH TEMOH MPOTPaMMBbI JUCIUTUINHBL;

2) OCMBICIHTD KPYT U3Y4aeMbIX BOIIPOCOB U JIOTUKY UX PACCMOTPEHMS;

3) TIATeIbHO U3YYHUTh JEKIIMOHHBII MaTepuat;

4) U3y4UTh PEKOMEHI0BAaHHYIO JIUTEPATypy 10 TaHHOH TeMe;

5) 03HAaKOMHTHCS C BOPOCAMHU OYEPETHOTO MPAKTHUECKOTO 3aHSTHSI.

BaxXHbIM acmeKTOM CaMOCTOSTENIbHOM MOJATOTOBKM CTYAEGHTOB fABIseTcs paboTa C
OnOIMOTEeYHBIM (DOHIOM.

Orta paboTa mpenarnoaraeT pa3InIHbIe BApHAHTHI TOBBIIICHUS TPOPECCHOHATBHOTO YPOBHS

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

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

B) BO3MOXKHOCTbH IMOMCKA HEOOXOJMUMOT0 MaTepuasa MmocpeICTBOM 3JIEKTPOHHOTO KaTaiora;

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

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

7.1. OcHOBHas JUTEpaTypa.
1. Crok, Jl. BBenenue B akoHometpuky / JI. Ctok, M. YoTcoH ; miep. ¢ aHri. ; moja Hayd. pea. M.IO.
TypynueBoii. — MockBa : M3znarenbckuit aom «/emo» PAHXul'C, 2015. — 864 c. —
(Akamemuueckuit  yueOnuk). -  ISBN  978-5-7749-0865-3. -  Pexum  mocryna:
https://new.znanium.com/catalog/product/1043159
2. Hocko B.II. DOxonomerpuka Kuwura 1, U.1,2: yueOuuk. — M.: Jleno, 2011. — 672 c.

3. P. Heuacon, JIx. I'. Mak-Kunnon, Teopuss u MeTOAbl SKOHOMETPUKH, M3marenbckuil 1oM
«emoy, 2018, 936.
4. Kantoposuu I'.I'., Jlekuuu: AHanu3 BpeMEHHBIX psSA0B, DKOHOMHUUYEcKH xypHan BIID, 2002,

NeNe 1-4, 2003, Nel.

7.2. lonotHUTEIbHAS JJUTEPaTypa.

1. Kamepon 3.K. MukposkoHOMETpHUKa: METOIbI U MX npuMenenus: Kaura 1 YyeOnoe nocobue /
Komepon O.K., Tpuseau ILK., mep. ¢ anrin. moxy Hayu. pen. ememea b. - M.:MJ] [eno
PAHXul'C, 2015. - 552 c.: 70x108 1/16. - (Akanemuueckuii yueOHuk) (Ilepernér) ISBN 978-5-
7749-0955-1 - Pexxum noctyma: https://new.znanium.com/catalog/product/982080

2. Dxonometrpuueckuii ananmus3. Kuura 1 / Ywnesam I'pun; nep. ¢ aunri; noa Hayd. Pen. C.C.
CunenpnukoBa u M. 0. Typynuesoil. -M.: U3narensckuii nom «/leno» PAHXul'C, 2016. -760 c.
3. DkxoHomerpuueckuil ananu3. Kuura 2 / Yunesam I'pun; nep. ¢ anrn; nox Hayd. Pen. C.C.

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

7.3. HopMaTHBHbBIE IPaBOBbIE JOKYMEHTHI U HHAS NPaBoBasi HH(popManus

He npexgycmorpeno.

7.4. UuTepHET-peCypChI.
1. www.cbr.ru — LlenTpanbhsiii 6ank Poccun
2. minfin.ru — MunucrepcTBo prnancoB 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 — Madopmannonnoe areHTcTBO «Pocousneckoncaatunry (Poccus)

5. www.worldbank.org — BcemupHsiii 6aHK

6. www.imf.org — MexyHapoIHbIi BATFOTHBIA QOH]T

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

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

9. http://www.libertarium.ru/library - Bubinorexa MaTepraioB M0 SKOHOMHYECKON TEMAaTHKE

10. www.ecfor.ru PAH MHCcTUTYT HApOAHOX03SIMCTBEHHOTO TIPOTHO3UPOBAHMS.

7.5. UHble NCTOYHUKH.
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10. https://ebookcentral.proquest.com - Ebook Central. TTosHbie TEKCTBI KHHUT 3apyOeKHBIX

HAaYYHbIX U30aTCIIbCTB.
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3HAHUH.

AyIMTOpUH OCHAIICHBI KOMITBIOTEPOM C BBIXOJIOM B MHTEPHET.

[Tporpammusiii mpoaykT Microsoft Office.
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