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1. IlepeyeHp MIIAHUPYEMBIX Pe3yJIbTATOB 00y4eHHUsI N0 JMCHHUILIMHE, COOTHECEHHBIX €

IJIAHUPYEMBIMHU peE3yJibTaTaMU OCBOCHUS IMIPOrpaMmMbl

1.1. Jucuumiuna b1.0.09 «9xkoHOMeTpUKa» o0ecneunBaeT OBJIaJeHUE CIAeAYHIINMHU

KOMIIETCHIMAAMM
Kox Kon
HauMenoBanue JTamna HauMeHnoBaHue 3Tana ocBOCHHS
KOMIIETEHIIH
" KOMIIETCHIIU U 0CBOCHHS KOMIIETEHITUN
KOMIIETEHIUHU
[Tpumenser HHCTPYMEHTBI
JKOHOMETPUKH B IeIgX cOopa
CriocobeH  NpUMEHSTH P H pa,
S KOHOMETDIMECKIE 00paboTku " aHaiam3a
OIIK OC-4 METObI TI;M JN— OHK OC-4.1, | crarucruueckux TAHHBIX
p OIIK OC-4.2 [IpuMeHsIeT  HKOHOMETPHYCCKHUE
TIPUKJTATHBIX 33124
METOIBI IS perieHus
MPUKIIAIHBIX 33124

1.2. Ucnonb30oBanne TPyAOBBIX (PyHKIMI 00513aTEIbHO TOJIBKO IS

HpO(l)eCCI/IOHaJILHLIX U J0IMOJTHUTECJIBbHbIX leO(l)ECCHOHaJ'[LHLIX KOMIIeTeHII M.

Kon srama
OCBOCHUS PesynbTatel o0yueHus
KOMITCTCHITHH
OIIK OC-4.1 Ha ypOBHE 3HaAHUMU:
[Ipumensier - OCHOBHBIX MOJIOKEHUH U METOJ0B YKOHOMUYECKON HAYKH;
UHCTPYMEHTHI - cobuparp, 0000IIaTh U aHANIU3UPOBATH HEOOXOJUMYIO SKOHOMUYECKYIO
HSKOHOMETPHKH B | HHOpPMANIMIO, B TOM YHCJIE O pe3ylbTaraX HOBEHIINX HCCIIeIOBaHUI
EJSIX cOopa, | OTCYECTBEHHBIX W  3apyOeKHBIX JIKOHOMUCTOB TIO JKOHOMUYECKUM
00paboTku U | mpobiemam;
aHanm3a - WCIMOJIb30BaTh HSKOHOMETPUYECKHE 3HAHWS [UIsl aHalli3a COIUAIBHO-
CTaTUCTUYCCKHUX 3HAUUMBIX  TpOOJIEeM W  TIPOIECCOB, PpEIICHUS  COLUMANBHBIX U
TAHHBIX npohecCHOHABHBIX 3a]1au.
Ha YPOBHE HaBBIKOB:
- BJAJICHWE KAaTeTOPHAILHBIM amlmapatoM 5SKOHOMETPHKH Ha YpPOBHE
MIOHUMaHHS U CBOOOTHOTO BOCTIPOU3BEICHUS;
- moWcka u O00pabOTKM CTAaTUCTUYECKUX JAHHBIX C  TIOMOIIBIO
HYKOHOMETPHUKH.
OIIK OC-2.2 Ha ypOBHE 3HAHUM:
[Tpumensier - 3aKOHBl (DYHKIIMOHMPOBAHUS pPHIHKA ¥ COBPEMEHHOH PBIHOYHOU
YKOHOMETPHUYECKHE | SIKOHOMHUKE;
METO/IbI JUISL | - OCHOBHBIC TPOOJEMBI KOHOMHUKH M WX B3aHMOCBSI3b C COIMAJIbHBIMH
perieHus MPOIIECCaMH, POUCXOISAIINMH B OOIIIECTBE;

MMPUKIAAHbIX 3a/1da4

Ha YPOBHE YMCHMM:

- pelaTh TUIIOBBIE 33/1a4M 110 Pa3IM4YHBIM TEMaM Kypca;

- TNPUMEHATh TEOPETHYECKHE IIOJIOKEHUS K AaHaIu3y COBPEMEHHBIX
MaKpOIKOHOMHUYECKUX IPO1eccoB B PD;

Ha YPOBHE HABBIKOB:

- BJIAJICHUE KAaTErOPUAJIbHBIM aIIaparoM 5SKOHOMETPHUKM Ha YpPOBHE




MMOHUMAHUS U CBOOOTHOTO BOCIIPOU3BEICHUS;
- Tmoucka M O00pabOTKM CTaTUCTUYECKUX JAHHBIX C  IOMOIIbIO
SKOHOMETPHUKH.

2. O0beM 1 MecTO AUCHUILIMHBI B cTpyKType OIT BO

O0beM TMCUMILINHBI

O6umit 06vem mucuurummnel — 10 3.e., 360 ak. 4., 270 actp.4.

KommdecTBO aCTpPOHOMHYECKMX M COOTBETCTBYIOIIMX WM  aKaJEeMHUYECKHUX 4YacoB,
BBIJICJICHHBIX Ha KOHTaKTHYIO paboTy oOydJaromuxcs ¢ npemnogaBatesnem — 132 ak.4. (99 actp.u.), B
ToM uyuciae 64 axk.u. (48 acrp.u.) sekumdi u 64 axk.u (48 acTp.u) CEMHHAPCKUX 3aHATHH,
KOHCYJIbTAIM K 9K3aMeHy — 4 ak.4. (3 acTp.d.); Ha cCaMOCTOSATENbHYIO paboTy oOy4arommxcs — 156
ak.4. (117 actp.u.); kKoHTpOab — 72 ak.4. (54 actp.4).

JucnumninuHa peanusyeTcsi ¢ IpUMEHEHUEM JUCTaHIMOHHBIX 00pa30BaTeIbHbIX TEXHOJIOTUN

(manmee — J1IOT).

Mecto aucuunimabl B ctpykrype OII BO

Huctummaa b1.0.09 «OxoHoMeTpuka» m3ydaercs Ha 3 Kypce, B 5 u 6 cemecTpax s
CTYJIEHTOB O4YHOU (/0.

Juctumunza b1.0.09 «OxoHOMeTpHKay peanusyercs nocie uzydenus aucuuing 51.0.04
«Teopus BepoarHoctei»; 51.0.05 «Marematuueckasi CTaTUCTUKA.

M3yueHne qUCIMIUIMHBI 3aKaHYMBACTCS IK3aMEHOM B K&KIOM M3 CEMECTPOB.

Joctyn K cucTeMe AMCTaHLMOHHBIX OOpa30BaTENbHBIX TEXHOJIOTUI OCYILECTBIACTCS
KOKIbIM OOYyYalolUMCSl CaMOCTOSITEIbHO ¢ JI000ro ycTpoicTBa Ha moprane: https://sziu-
de.ranepa.ru/. Ilapoap U JOrMH K JUYHOMY KaOMHETY / MpO(WII0 MPENOCTaBISIETCsS CTYACHTY B
JIeKaHaTe.

Bce ¢opmbl Tekyliero KOHTpoOJif, HNPOBOJMMBIE B CHCTEME JUCTAaHLMOHHOIO OOyuYeHMs,
OLICHUBAIOTCSI B CHUCTEME JUCTAHLUMOHHOrO o0yuyeHus. [locTynm K BHIECO W MarepuaiaM JIEKIHH
IIPEIOCTABIISACTCS B TEUYEHHE Bcero ceMecrtpa. JlocTynm K KaXaoMy BHIY padOT U KOJIMYECTBO
MONBITOK HA BBHITIOJIHEHUE 3aJ[aHWsl TPENOCTABISIETCS Ha OTPAHWYCHHOE BPEMs COTJIACHO
perinaMeHTy JucLUIUIMHBL, omyOaukoBaHHoMy B CJ1O. IlpenonaBaTens OLlEHMBAET BBIIIOJIHEHHBIE

06yqa101111/1Mc51 pa6OTH HC IMO3JHCC 10 pa6oq1/1x JHEH mocjie OKOHYaHUS CpOKa BbIIIOJIHCHHA.



3. Conep:kanue M CTPYKTYpa IMCHHUILIHHBI

O0beM TUCHHILUTHHBI, K. Yac./ yac. dopma
KonTakTHas padoTa TeKyLlero

o0y4aromuxcs ¢ KOHTPOJISI
CP ycneBaeMocTu* *
M0 BHIaM Y4eOHbIX 3aHATHI ,

I JIP m | kcp npomemquf*o*n
aTTecTaluM

HaumeHoBaHMe TemM
Ne i/t npenojaBarejemM
(pa3nesioB) Bcero

DKOHOMETPHUKA U €€ CBS3h C
SKOHOMHYECKOU TEOPUEH.
Merononorus Kon
9KOHOMETPHUUECKOTO
HUcciienoBaHus. THIIBI
SKOHOMMYCCKUX TAaHHBIX

Tema 1.

Mopenp napHoi TUHEHHON
perpeccun. Meton
HaWMEHBIITUX KBAJIPaTOB.
Teopema ['aycca-MapkoBa

Tema 2. 20 4 4 12 K, Kon

IIpoBepka rumotes B
MOJIEJIN HapHOU TMHEUHON
perpeccun. Beroop
“Hamyylie” MOACIH.
Hapymienne npeamnocsuiok
TeopeMsl I 'aycca-Mapkosa.
Perpeccus 6e3 cBoO0aHOTO
qIeHa

K,Kon

Tema 3. 26 6 6 14

Monens MHOKECTBEHHON
JINHEHHOM perpeccuu.
MHK. Teopema I'aycca-
Mapxosa. IIpoBepka
BBITIOJTHEHUS CTaHJAPTHBIX
MIPEAIOIOKEHHH 00
omuOKax B JIMHEHHON
MoJiey HaOIIOIeHUIT

Tema 4. 20 4 4 12 K, Kon

ITpoBepka rumnores u
CTaTHCTUYECKHE BHIBOJBI B
MOJI€JM MHOKECTBEHHOM
JIMHEHHOM perpeccuu

K,Kon

Tema 5. 14 2 2 10

Tema 6. Henmneitbie 20 4 4 12 K Kon
PErpecCHOHHbIE MOJIENH

O1ieHKa HCCIIeJOBaHMA,
Tema 7. OCHOBaHHBIX Ha 20 4 4 12
MHOKECTBEHHOU perpeccuu

K,Kon

CranuoHapHbIe BpEMEHHBIC

Tewa 8. psanel, Monenu ARMA

34 10 10 14 K, Kon

Hecranmmonapnsie
BpPEMEHHBIE PSIIbL.
Unentudukanys
CTaIlMOHAPHBIX U
HECTAIMOHAPHBIX PSIIOB B
pamkax mozaeneir ARIMA

K,Kon

Tema 9. 30 8 8 14

PerpeccuonHsIi aHamu3
JUISL CTALIMOHAPHBIX
BPEMEHHBIX PSAJIOB.

JnHamudeckue Moaenu

Tema 10. 26 6 6 14 K, Kon




O0beM IMCHUILIMHBI, aK. Yac./ yac. dopma
KonTakTHas padora TeKyLIero
Ne n/nm HaumeHnoBanmne Tem o0y4aromuxcs ¢ KOHTPOJIsI
(pa3nenioB) Bcero npenojgaBarejaeM CP | ycnmeBaemocTu*®*
10 BHJIAM Y4eOHBIX 3aHATHI ,
J JIP I3 | KCP NPOMEKYTOYHOM
PerpeccroHHbIl aHaN3
HECTaIlMOHAPHBIX
Tema 11. BPEMEHHBIX PSA0B. 26 6 6 14 K.Kon
Kounterpanus n monenu
KOPPEKITUHU OIMTHOKaMU
Tewma 12, | ~ VIOACTH MAHETBHbIX 20 | 4 4 12 Kon
JTAHHBIX
Tema 13. Mopenu ¢ E)rpaHquHHOvﬁ 20 4 4 12 K,Kon
3aBUCUMOI1 IEpEMEHHOM
Koncynpranny Ha MpOMeXyTOYHYIO 4
aTTECTAINIO
ITIpomexxyTouHas aTTecTalus 72 k3 (2)
Bceero: 360 64 64 156

** — hopmbl mekywe2o KOHmpoJis ycnesaemocmu. koumponvhas paboma (K), konnoxeuym (Koxn).
X dhopmbl npomedicymounoli ammecmayuu: IK3ameH (OK3).

Coaeprxanue TUCHHUIIMHBI

Tema 1. DxoHOMeTpHKAa U ee CBfA3b € JKOHOMHUYECKOH Teopueil. MeTtogosorus
IKOHOMETPHYECKOI0 UCCIeA0BAHMA. THIIBI IKOHOMHYECKUX JAHHBIX.

OKOHOMETpPHKa U €€ CBfA3b C DKOHOMHYECKOM Teopueid. Ha kakue BONpOCHI MO3BOJISIOT
OTBETUTHh YIKOHOMETPHUYECKHE METO/bl. MOAEH CBSI3U U MOJEIH HAOIIOICHHI; SJKOHOMETpUYECKast
MOJIENb, T0A00paHHast MoJieb. TUIIBI JaHHBIX U Mojesel. ICTOUHUMKH CTaTUCTUYECKUX JTaHHBIX.

Tema 2. Moaeab nmapHo JIMHeHHOHW perpeccur. MeToa HaAaMMEHBIIMX KBAJApPaToB.
Teopema I'aycca-MapkoBa.

Teoperuueckass u BBIOOpOYHas perpeccus. HHTepnperanus CIydyailHOrO 4ieHa.
JIuneHOCTh perpeccuu 1Mo nepeMeHHbIM U napameTpaM. Meroa HaumeHbMX KBaaparoB (MHK).
Coiictea MHK ounenok mapamerpoB Mmojaenu. ['eomerpus MHK. Ilpennonokenus merona
HaMMEHBIINX KBaApaToB U Teopema ['aycca-Mapkosa. Beibopounoe pacnpenenenne MHK onenku.

Tema 3. IlpoBepka rumores B MoJeJHM MNapHO JuHeilHOW perpeccun. BpiOop
“namnnyqmein” moaenu. Hapymenue npeanocsliok teopembl 'aycca-MapkoBa. Perpeccus 6e3
CBOOOJIHOIO 4JIeHA.

[TpoBepka CTaTUCTHYECKMX TUIOTE3 O KOI((UIMEHTAX PErpecCud U JOBEPHUTEIbHbIC
UHTEpBaJIbl. J[ByCTOPOHHHME M OJHOCTOPOHHHME THUNOTE3bl. Perpeccusi ¢ OMHapHO# 0O0BsACHSIOMEH
nepemeHHoil. Kpurepuu kadectBa NpuOSMKEHMS JaHHBIX MOJEIbI0 W UX MCIIOJIb30BAHHUE JUIS
BbIOOpa Mozaenu. Hapymenus npennonoxenuit TeopeMsl ['aycca-MapkoBa (reTepockeacTU4HOCTb,

aBTOKOPPEIUPOBAHHOCTb) M HMX MOCIHeACTBUA. MeToapl  «OOpbOB» € HapyIICHUSAMH



MPEAIONOKEHUN  TeopeMbl ['aycca-MapkoBa. Mcnonp30BaHHE  OLIEHEHHOW  MOJENM  JUIS
IIPOTHO3UPOBAHUS.

Tema 4. Mongeab MHo:KecTBeHHOH JuHeliHOM perpeccun. MHK. Teopema I'aycca-
Mapkosa. [IpoBepka BbINOJHEHUS CTAHAAPTHBIX MPEANOJI0KeHUH 00 OIMUOKAX B JIUHEHHOMI
MO/1eJIM HA0JII0/1eHHIA.

CMmelieHue u3-3a TPOIMYIICHHOW mepeMeHHOW. Mojienb MHOXECTBEHHON JIMHEHHON
perpeccnn. OLleHKa HaWMMEHBIIMX KBAApaToB. [IpeanosokeHuss MeTola HAMMEHBUIMX KBaJpaTOB
JUIT MOJIENM MHOXXECTBEHHOM JIMHEWHOW perpeccun u Teopema [aycca-MapkoBa Ilposepka
BbInonHeHus: npennonoxkennii MHK. Hapymenus npennonoskenuit teopeMsl I'aycca-Mapkosa
(reTepocKeacCTUYHOCTh, MYJIBTHKOJIJIMHEAPHOCTh, aBTOKOPPEIUPOBAHHOCTD), MX IMOCIEICTBUS U
MeTOJIbl «00phOBI» ¢ HUMHU. KpuTepuu kauecTBa MpHOIMKEHUS TaHHBIX MOJIEIbI0 MHOKECTBEHHOM
JTUHEHHON perpeccuu U UX UCIOIb30BaHUE /TSl BRIOOpA MOJICIH.

Tema S. IlpoBepka rumore3 M CTaTUCTHYECKHE BBIBOAbI B MOJEJIH MHOKeCTBEHHOMU
JINHEHOM perpeccuu.

[IpoBepka rumoTe3 U JOBEpUTEIbHBIE MHTEPBaJbl g OAHOTO Ko3dduuuenrta. IIposepka
COBMECTHBIX THUIOTE3. TecTUpoBaHHE OTpaHUYEHUS, BKIIIOYAIOIIETO HECKOIBbKO KO3 UIIMEHTOB
mojenu. TecTupoBanue crieupHUKaMU MOJEIN MHOKECTBEHHOHN JIMHEHHOM perpeccum.

Tema 6. Hetuneiinble perpeccHOHHBIE MO/IEJIH.

OO6mass  cTpaterus  MOJEIMPOBAaHUS  (QYHKIMHM  HEIMHEHHOM  perpeccun.  Bumsl
HenuHenHocTH. llapHas HenuHeilHas perpeccus. BzaumonelicTBue MexAy HE3aBUCHUMbBIMU
[IEPEMEHHBIMHU.

Tema 7. Ouenka uccjie10BaHu, OCHOBAHHBIX HA MHOKECTBEHHOI perpeccuu.

BHyTpeHHss 1 BHeUIHsIs 000CHOBAaHHOCTh HccienoBaHus. CMelleHne u3-3a MpOIyIeHHbIX
MEPEMEHHBIX, CMEIIIEHNE U3-3a OIINOOK M3MEpPEHHUsI OOBSICHSIONMX MMEPEMEHHBIX, OTCYTCTBYIOIINE
JTaHHbIE, CMEIIeHUE u3-3a 0TOOpa HabroAeHuH, HenpaBuiIbHas criennuKaus QyHKIMOHATBHON
¢dopmbl perpeccun. B3amMuoe BimsHUE mepeMeHHBIX. CHCTEMBbI OJHOBPEMEHHBIX YPaBHEHHI.
CrpykrypHas u npuBelneHHass (GoOpMbl. OK30T€HHBbIE, HHJIOTCHHbIE, IMpeloNpe/elieHHbIE
nepeMeHHble. UneHTuuimpyeMocTb OTACNbHBIX YpaBHEHUI CTPYKTypHOH (GopMmbl. OneHUBaHUE
CHCTEMBl OJHOBPEMEHHBIX ypaBHEHHMH. BHyTpeHHAs U BHEIIHAS OOOCHOBAHHOCTh IIPH
IIPOTHO3UPOBAHUU 110 MOJIeNH perpeccuu. IIoHaTHE 0 METOIE HHCTPYMEHTAIBHBIX IIEPEMEHHBIX.

Tema 8. Ctanuonapubie BpeMeHHbIe psiibl, Monean ARMA.

Bpemennoii psa. Ctoxactudeckuil ciydaitHbii npoiiecc. CTalmoHapHbIe BPEMEHHBIC PSJIbI.
ABTokoppensaunonHas ¢pyHkuus. bensiii mrym. [IpoBepka Ha raycCOBCKHI Oelblii HIyM.

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



WnentuduuupyemMocts, yciaoBue oOpatumoctd. JluHeiHble mnpomeccel. PasnoxxeHue
Bonbna. [IpuMeps! cTaliMOHapHBIX BPEMEHHBIX PSAJI0B B 3KOHOMHUKE.

[Tpouecc AR(p), ycnoBue cranmonapHoctu. [IpeacraBieHne B BUie CKOIb3ALIETO CPEIHETO
0ECKOHEYHOI0 OPSI/IKA.

MA(q) — ycnoBue o00paTUMOCTH — TMpEACTaBIEHHE B BHJE Ipoliecca aBTOPETPECCHH
6eckoHeuyHoro nopsiika. Heodpatumsiii mporecc MA(1). IIpouecc aBroperpeccuu, HaunHAKOLUIUICS
B OIpEJCICHHBIA MOMEHT BPEMEHH, BBIXOJ Ha CTa0WIbHBIA pexkuM. Koppemorpamma mporecca
AR(p). YpaBuenus lOma-Yokepa. Mogenmn ARMA, ycnoBue cTalimoHapHOCTH, MpodiieMa oOmux
MHoxuTened. Monenu ARMA, yunTeiBaromye ce30HHOCTb.

Wnentndukanus cranroHapHod wmoxenn ARMA 10 aBTOKOpPENSIMOHOW W YacTHOM
aBTOKOpPENSIUMOHHON  (yHKuusM. Tabmuipsl  moBeneHUs  KoppenorpamM.  Beibopounas
KoppenorpamMmma. OproauyHocTb. Kputepuu aias mpoBepKHM paBeHCTBA HYJIO aBTOKOPPENSALUA U
4acTHBIX aBTOKoppensauuil. IIpencraBnenne u npumeneHune Q-tectoB bokca-Ilupca n Jlbronra-
bokca quis rpynnsl BEIOOPOYHBIX aBTOKOPPEIIALINMI.

Merononorus  bokca-Jlxenkunca. OrnieHuBaHWe — cTamoHapHod  moaenmu  AR(p).
OnennBanue cranpoHapHoW wmoxenu MA(q). OuenuBanue crannoHapHoi ARMA(p,q).
JluarHocTrka oleHeHHOM Moienu. Bbibop Mojienn, OCHOBaHHBIH Ha MH()OPMAITMOHHBIX KPUTEPHUSIX.
[IporHo3upoBaHue Ha OCHOBE M10I00paHHON MOJIETH.

Tema 9. HecraumoHapHblie BpeMeHHble psiaibl. UaeHTH(HKAIMA CTALUOHAPHBIX H
HECTAIMOHAPHBIX PSA0B B pamkax mojaesaeid ARIMA.

Hecraumonapusie psasl. [Ipouecc, cranuoHapHbII OTHOCHUTENBHO JIE€TEPMHUHHUPOBAHHOIO
tpenaa. Croxactuueckuit Tpeua. TS u DS psasl. Moaenu ARIMA.

Kpurepun [Quxu-®Oymrepa. Pasutme wu  wonoctpanus Ttecra Juku-®Oymiepa u
pacupeHHoro tecra Juku-Pymiepa Ha HaluuuMe €AMHUYHOIO KOpHS. UyBCTBUTEIBHOCTH K
HaJIMYUIO JETEPMUHUPOBAHHBIX perpeccopoB. F-craructuku. Ksagpatuunelii Tpenna. Kparhble
KOpHU. MHOTOBapraHTHas mpolenypa.

Hpyrue kputepuu. Ilonsrue o tecte Gumnunca-Ileppona. [loustue o tecre Kwiatkowski,
Phillips, SchmidtandShin (KPSS, 1992) Ha cranroHapHOCTb.

[Tonsitue o recte DF-GLS, pa3pabotannoro B Elliott, Rothenberg, andStock (1996).

HccnenoBanue mnpoOsieM, BO3HMKAIOIMIMX IPU TECTUPOBAHUMU HA €IWHUYHBIA KOpPEHb
(xputnka Hemscona m Ilmoccepa (NelsonandPlosser (1982)) TecToB Ha €IWHWYHBIN KOPEHB).
HccnenoBaHre HEKOTOPHIX TECTOB HAa €IMHUYHBIA KOPEHb NMPU HAIWYMU CTPYKTYPHOIO CHABMra.
ITonsstTue o Ttectax IleppoHa u 3uBOTa-DHApPIOCA HA E€IWHUYHBI KOPEHb IpPU HAIMYUU

CTPYKTYPHBIX CABUI'OB B JJaHHBIX. ITonsaTHE O CE30HHBIX CAMHUYHBIX KOPHAX.



Tema 10. PerpeccMoHHBIi aHaJM3 I CTALMOHAPHBIX BPEMEHHBIX PAIOB.
JAnHamMuyeckue MoJeJIu.

Junamuueckne Mozenu. Mojens BEKTOPHOW aBToperpeccuu (vectorautoregressivemodel,
VAR). VYcnosue crabunpHOcTH VAR, Haxoxaenwe crabuibHOro coctostHus. OTkpbitas VAR.
HaxoxxneHue ctaObuiabHOM CBS3M Mexy paaamu, coctaBisiromiumMu VAR. [lonbop u oneHuBanue
VAR, numarHoctuueckue mpoueaypbl. Vcmonb3oBaHHE MHOTOMEPHBIX — HWH(POPMAIMOHHBIX
KkputepueB: Akaumke, XenHHaHa-Kyunna) u IlIBapna-baiteca. Bribop cnemudukanum moaenu,
ONTUMAaJIbHON ITyOMHBI 3aMa3/ibIBAaHUN, OCHOBAaHHON Ha MH(OPMAIIMOHHBIX KPUTEPUSIX.

Tema 11. PerpeccMOHHBIi aHAJIM3 HECTAIIMOHAPHBIX BPEMEHHBIX  PSIO0B.
KonHTterpauusi u Mmoeju KoppeKIMu OIIHOKAMM.

Jloxknas (kaxymiasics, MHHMAasi) pErpecCHOHHas CBsSI3b MEXAY HECTalMOHAPHBIMU
BpEMEHHBIMU psiiaMu. KOMHTErpupoBaHHbBIE BPEMEHHBIE PsAJIbl, paHT KOMHTErpauuu. Bo3MoxHbIe
IIPUMEHEHUsI K SKOHOMMYECKHM MOJENAM. TecTUpOBaHME Ha HajauuuMe KOMHTerpauuu. Teopema
npencraBieHus [ 'peitHmkepa, Moaens koppekmuu omubkamu (ErrorCorrectionModel — ECM),
unaTepnperanus  kodhdumuento ECM. JIyxcryneHdatas mpouenypa OHria-I peidHmxepa
noctpoeHnss ECM 1o uMeromuMcest CTaTHCTUYECKUM JTaHHBIM.

TecTupoBaHMe Ha HaJIMYME€ KOMHTETPALMM MEKIY HECKOJBKUMH BPEMEHHBIMHU pAaMU U
OIpe/ieicHHe PAaHra KOMHTEIPalliy C HCIONB30BaHMEM HpoLeayphl Moxancena. BriGop mozem ¢
MCIIOJIb30BaHUEM MH(POPMAITMOHHBIX KPUTEPUEB.

Tema 12. Moaean naHeJbHBIX JAHHBIX.

PerpeccronHble MOAENTH AJIsi NAHETbHBIX JaHHBIX, cOAllaHCHpPOBAaHHBIE MaHenu. Mojelnb ¢
¢duxcupoBanHbIMH 3 dexktamu. Monenb co ciydaitHeIMU 3 dexTamu. BiOop MExXIy MOAETBIO C
(buKCcHpOBaHHBIMU 3P PEeKTaMU U MOJAECIBIO CO CIydyalHbIMU Y (eKTaMu.

Tema 13. Moaesan ¢ OrpaHU4YeHHOH 3aBMCUMOIi TepeMeHHOM.

Mogenu OunapHoro BbIOOpa. HemocTaTku nMHEHHOW BEpPOSTHOCTHOM MOJENH, HMPOOUT-
MOJI€Tb, JIOTUT-MOAENb. MoJenn MHOXECTBEHHOro BbliOOpa. Mojenb  ynopsiio4eHHOTo

MHOXECTBEHHOTO BbIOOpa. Moienu ¢ IIeH3ypUpOBaHHON 3aBUCUMON TIEPEMEHHOM.

4. MaTtepuaJjbl TEKylIero KOHTPOJIsl yCIIeBAeMOCTH 00y4aomuxcs U GoHI OLeHOYHbIX
Cpe/ICTB MPOMEKYTOYHOM ATTeCTAIUM MO JUCHHUILINHE

4.1. Tekyumuii KOHTPOJIb YCIIEBAeMOCTH

4.1.1. ®opMBbI TeKyl1ero KOHTPOJIS yCIIeBAeMOCTH

Tema (pa3aeJ) MeTtoasl TeKyuero
KOHTPOJIst
yceBaeMoCTH
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Tema 1. DKOHOMETpUKAa M €€ CBS3b C SKOHOMHYECKONH TEOPHUEH.
Merononorus HKOHOMETPHUUYECKOTO HCCIJIEIOBAHMS. Tunst
HKOHOMUYECKUX JTaHHBIX.

Konnoksuym

Tema 2. Moaenp napHON JIMHEWHON perpeccuu. MeToJ HanMEHbBIINX
KkBazpaToB. Teopema ["aycca-Mapkosa.

Konrtponbshas padora
Konnoksuym

Tema 3. IIpoBepka runoTe3 B MOJEIU MapHOW JIMHEWMHOW pErpeccuu.
Brei6op “Hammyumieii” moxenu. HapyiieHue npeArnochUioK TeOpeMbl
I"aycca-MapkoBa. Perpeccus 6e3 cBOOOAHOTO YieHa.

Konrtponbshas padora
Konnoxsuym

Tema 4. Moaenb MHOXECTBEHHON JuHeWHOM perpeccun. MHK.
Teopema T'aycca-MapkoBa. IIpoBepka BBINOJHEHUsT CTaHIAPTHBIX
NPENONI0KEeHUI 00 OmMOKax B JIMHEHHON MoienH HaOII0AeHUI.

Konrtponbshas pabora
Konnoxsuym

Tema 5. IlpoBepka rumnore3 W CTaTUCTHYECKHUE BBIBOJBI B MOJEIH
MHO>KE€CTBEHHOW JIMHEWMHON perpeccum.

Konrtponbshas padora
Konnoksuym

Tema 6. Henuneitnble perpecCHOHHBIE MOJICIIH.

Konrtponbshas padora
Konnoksuym

Tema 7. OueHka uCCICIOBaHHM, OCHOBAaHHBIX Ha MHOXXECTBECHHOU
perpeccuu.

Kontponbsnas pabora
Konnoksuym

Tema 8. CtanmonapHeie BpeMeHHbIe psaibl, Mogenn ARMA.

KonTtponsHas pabota
Konnoksuym

Tema 9. HecranuonapHele BpeMeHHble psabl. HWnentuduxanms
CTallMOHAPHBIX U HECTALIMOHAPHBIX PSAAOB B pamkax Mozaeneii ARIMA.

Konrtponbshas pabora
Komnnoxsuym

Tema 10. PerpeccHOHHBIM aHaiW3 UIsl CTAl[MOHAPHBIX BPEMEHHBIX
pAnoB. /[[nHaMU4YECKHE MOAEIIH.

Kontponbsnas pabora
Konnoksuym

Tema 11. PerpeccHMOHHBIM aHaIM3 HECTAllMOHAPHBIX BPEMEHHBIX
psaaoB. Kounrerpauus u Mojie’u KOPPEKIUH OIMIMOKaMU.

Konrtponbshas padora
Konnoksuym

Tema 12. Moaenu maHEILHBIX JaHHEIX.

Konnoxsuym

Tema 13. Monenu ¢ orpaHMu4€HHON 3aBUCUMOM IEPEMEHHOM.

Konrtponbshas pabora
Konnoxsuym

4.1.2. MarepuaJibl TEKyIIEr0o KOHTPOJIS YCII€BA€MOCTH

THIIOBBIE OIIEHOYHbIE MATEPHAJbBI 0 TeMaM 1. K JKOHOMETPHUKA U ee CBA3b C IKOHOMHUYECKO

Teopueil. MeT0I0J0rHs  IKOHOMETPUHYECKOI0 HCCAeT0BAHMNS.

Tunsi

IKOHOMHUYECCKHUX

JAHHbIX).

Bomnpochl K KOJIOKBUYMY:

1. DKOoHOMETpHUKA U €€ CBSI3b C PKOHOMUYECKON TEOpHUEN.

2. Ha xakue BONpPOCHI MO3BOJISIIOT OTBETUTH SKOHOMETPUIECKHUE METO/IbI.
3. Mogzenu CBS3U ¥ MOJZIETN HAOIIOIEHUH.

4. DKOHOMETpUYECKask MOJIeNb, MOA00paHHAs MOJIENb.

5. Tunsl JaHHBIX U MOJIEICH.

5. UCTOYHUKH CTaTUCTUYECKUX TAaHHBIX.
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TunoBble OLICHOYHBIE MAaTEpHAaJbl IO TeMaM 2. «MoaeJb HNAPHOW JHHEHHOH perpeccui.

Metoa HauMeHbIINX KBaApaToB. Teopema I'aycca-MapkoBay.

BapuaHTt 3a5aHus KOHTPOJIbHOM PadoThI:

T'on0BbIE I0XOAHOCTH aKkiumii kommanuit A u B | mpumamnexammx oxmoit otpaciu npuBenenst

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

[TocTpouts MoOjENb MapHOW JIMHEWHOW PErpeccuu, MO3BOJISIONIYIO OLEHUTh 3HAYEHUs T'OJOBBIX
JIOXOHOCTe aKuuii KOMIAaHUU A 110 3HAUEHMSM TOOBLIX JOXOJHOCTEH aKiuii kommanun B
Bonpocsl kK KOJLNIOKBHYMY:
1. TeopeTnueckasi U BEIOOPOUHAs PErPECCHUs.

. MaTepnpeTarus ciaydyaiiHOTO YJICHA.

. JINHEMHOCTH perpeccuu Mo NepeMeHHbIM U MapaMeTpam.

. Meton Hanmenbiux kBaapatos (MHK).

. 'eomerpns MHK.

2

3

4

5. CoiictBa MHK oneHok napamMeTpoB MOAEIH.

6

7. llpennonoxenuss MHK u Teopema ["aycca-MapkoBa.
8

. Betbopounoe pacnpenenenue MHK onenku.

TunoBble oleHOYHBbIe MaTepuaJbl nmo _TemMaMm 3. «IIpoBepka rumore3 B MoOJeJH NAPHOM

JUHEHHOH perpeccur. Buioop “Hamavumen” momean. HapviieHune nmpeamochblIOK TeOpPeMbI

I'avcca-MapkoBa. Perpeccusi 6€3 CBOOOTHOI0 YJIEHAY.

BapuaHT 3a1aHus1 KOHTPOJILHOMH PadoThI:
M3yuaercst 3aBUCUMOCTb KOJIMYECTBO TOBAapOB, MPOM3BEACHHBIX ¢ AepexkTtoM Y , oT oObema

CBEPXYPOYHBIX 4aCOB x|

1,6 |19 125 |29 3,2 3,7 3,9 4,1 4.8 4,9

1o 10 onHOpoHBIM 3aBoJaM 3a 201x rog.

Yy 84 193 199 (10,2 |10,7 |11,2 |11,6 |12,4 |13,6 | 14,6

Heobxonumo:

1. Paccunrarpe nmapaMeTpsl MapHOU JIMHEWHON PETPECCUMN.

2. Onpenenuts KO3QPULUNUEHTH! KOPPESILIUU U JeTEPMHUHALIUH.

3. OueHHTh MOJIENB YepPe3 CPEAHION OMMOKY annpokcumanuu A u F-xpurepuii @uiiepa.
4. OnpenenuTb CTaTUCTUUECKYIO 3HAYMMOCTb [1aPAMETPOB PETPECCUH U KOPPETISALHH.
Bonpocsl kK KOJNIOKBUYMY:

1. IIpoBepka CTaTUCTUYECKUX TUIIOTE3 O KOIPPUIIMEHTAaX PErpecCUuu U TOBEPUTEIbHbIC HHTEPBAIbIL.
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2. JIByCTOPOHHHE U OJHOCTOPOHHUE TUIIOTE3bI.

3. Perpeccus ¢ OuHapHO# OOBACHSIOICH TEPEMEHHOM.

4. Kputepun kadecTBa MPUOIIKEHHS TAHHBIX MOJIENTBIO U MX MCITOJIb30BaHME ISl BBIOOPA MOJICIIH.
5. Hapymenus mpeanonoxeHuit  Teopembl ['aycca-MapkoBa  (reTepocKeacTHUHOCTB,
aBTOKOPPETUPOBAHHOCTD) M UX MOCIEICTBUS.

6. MeToe1 «0OpBOBI) C HAPYIICHUSIMU MPEATIONoXKEHUN TeopeMbl ["aycca-Mapkoga.

7. crionp30BaHNME OLIEHEHHON MOJIEINN Il IPOTHO3UPOBAHHS.

TunoBble OLCHOYHBLIE MAaTepHAJbl N0 TeMaM 4. «Moaeildb MHOXKECTBEHHOH JHMHEHHON

perpeccun. MHK. Teopema TI'aycca-MapkoBa. IIpoBepka BbINOJHEHHS CTAHAAPTHBIX

NPEIANoJ0KEeHNA 00 OINOKAX B JUHEHHON MOAeJH HAOJIIOICHHID.

BapuanTtbl 3aJaHUsA KOHTPOJbLHOMH PadoThI:

Nmerores nansblie no 20 celbCKOX035IIICTBEHHBIM palioHaM:

Y — ypokailHOCTb 3epHOBBIX KYJIbTYp (1/Ta);

X1 — 4ucII0 KOJECHBIX TPAKTOPOB (MpHUBeaAeHHOM MorHocTH) Ha 100 ra;

X2 — gncio 3epHOYyOOpoUHbIX KoMOaitHOB Ha 100 ra;

X3 — yucno opyanit MOBEpXHOCTHOIM 00paboTku nmouskl Ha 100 ra;

X4 — KOJIMYECTBO YIOOPEHUI, paCX0IyeMbIX Ha TeKTap;

X5 — KOIMYECTBO XMMHUYECKUX CPEACTB O3I0POBICHUS PACTEHUM, PACXOTYEMbIX Ha FeKTap.
[IpoBecTu nomaroBelii perpecCUOHHBIN aHAIN3 ypoxKaitHOCTH Y

HA OCHOBE MCXO/IHBIX JaHHbIX.

Beruucnurs onpenenurens Matpuisl XTX.

Haiitu MHK onenku ko3¢ uineHToB perpeccum.

HccnenoBaTh NOMyYEHHYO MOJIEb HA MYJIbTUKOJUIMHEAPHOCTb.

[Ipu BeIsIBIeHUU d((deKkTa MyITbTHUKOUIMHEAPHOCTH MOCTPOUTH M OIEHUTh HOBOE ypaBHEHHE
perpeccun. UHTEpripeTHpoBaTh OKOHYATEIbHBIE PE3YJIBTATHI.

Bonpochl K KOJJIOKBUYMY:

1. CMemieHue u3-3a NpONyIieHHON MEPEMEHHOM.

2. Mojaenb MHOKECTBEHHOW JIMHEWHON perpeccuu.

3. OneHka HaMMEHbIINX KBAJPaTOB.

4. TlpenmnonoxeHuss METOJa HAUMEHBIIUX KBAJIPATOB ISl MOJIEIM MHOXECTBEHHOW JIMHEHHOMN
perpeccun u Teopema ['aycca-MapkoBa

5. IIpoBepka BoinonHeHus npeanonoxenuii MHK.

6. ['eTepocke1acTUYHOCTD.

7. MynbTUKOJUIMHEAPHOCT.
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8. ABTOKOPpPEIUPOBAHHOCTD.

9. Kpurepuu xauecTBa NpHOIMKEHHUS JAHHBIX MOJEIBIO PErpECCH.

TunoBble OlLIEHOYHBIE MaTepuaJbl 1o TemMaM 5. «IlpoBepka rumore3 M CTATUCTHYECKHE

BBLIBOIbI B MOJ€JY MHOKECTBEHHOH JHUHEHHONH perpeccumny.

BapuaHT 3a1aHis KOHTPOJIbHOI padoThI:
1. HccnenoBatenu, MpoaHaIu3upoBaB JesATeNbHOCTh 10 (upm, momydyunu ciefyromue JaHHbIe
3aBHCHUMOCTH 00beMa BBINyCKa MPOAYKUUU (Y) OT KoimudecTBa pabouux (X;) U CTOMMOCTH

OCHOBHBIX (hOHIOB(THIC. py0.) (X3).

2 2 2

y

Xy

X,

Y

Xq

Y X,

Y X,

XX,

Cymma 74

46,6

158

564

227,18

2638

357,3

1182

743,8

Tpebyemcs:

Onpenenuth napHsie KOdPpOUIHMEHTH Koppessiuu. Cenarsh BHIBO/IL.

[TocTpouTh ypaBHEHHE MHOXKECTBEHHOM pPErpeccCHd B CTaHIApPTH3UPOBAHHOM Macmitabe ¥ B
ecrecTBeHHOM popme. Crenars SKOHOMUIECKUH BBIBOJI.

OnpenenuTh CKOPPEKTUPOBAHHBIM M HECKOPPEKTMPOBAHHONW KOI(POHUIMEHT MHOKECTBEHHBIN
koppesiuu. Clenarb BHIBOJI.

OnpezeuTh CTaTUCTUYECKYIO 3HAUMMOCTh YPABHEHHS ¢ TIOMOMIbI0 F-kputepusi. Clenarh BbIBOJI.
OnpenenuTh 1enecoo0pasHoCTh BKIKYEHHs (pakTopa X, mocie X,. M cTaTUCTHYECKY 0 3HAYMMOCTh
napametpa b,

Haiitu yactabie KO3 PUIUEHTH daacTuarocTh tipu X;=3,6 u X,=9. Cnenats BbIBOI.

Bonpocekl K KOJLUIOKBHYMY:

1. IIpoBepKa TUIOTE3 M IOBEPUTEIBHBIE MHTEPBAIIBI IS OHOTO KO HUIIMEHTA.

2. TIpoBepKa COBMECTHBIX IHIIOTES.

3. TecTupoBaHWe OrPAHMYEHHSI, BKIIOUAOIIETO HECKOIBKO KOA()PUIIMEHTOB MOIEIH.

4. TectupoBanue crienn(UKAIUN MOICTH MHOYKECTBEHHOW JIMHEHHOH perpeccuu.

THNOBBIE OIIEHOYHbIE MATEPHAJBI 10 TeMaM 6. « HenHeliHbIe perpeccHOHHbIE MOIETHY.

BapuanT 3a1aHus1 KOHTPOJILHOMH PadoOThI:

[To cemu Tepputopusim LienTpansHoro paitona 3a 200X r. U3BECTHBI 3HAUCHHUS JIBYX MPU3HAKOB.

Paiton Pacxoapl Ha TOKYTIKY CpennenHeBHas 3apaboTHas
MPOJOBOIHCTBEHHBIX TOBAPOB TIaTa OJIHOTO pabOTHUKA,
B 00LIMX pacxonaax, %, y pyo., x
Biagumupckas 001. 68,8 45,1
Koctpomckas 0011 61,2 59,0
OpJtoBckasi 0071. 59.9 57,2
Pszanckast 0011 56,7 61,8
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CMmoneHckas 001. 55,0 58,8

TBepckast 0071. 54,3 472

SpocnaBckas 001. 49,3 55,2

TpeOyercs 1isi XapaKTEPUCTHKU 3aBHCHUMOCTH ) OT X pPacCYUTaTh MapaMmeTpbl CTENEHHOW U
MOKa3aTeJIbHOW MOJEIIEH.

Bonpochl kK KOJNIOKBUYMY:

1. OOmras cTparerus MOJASTUPOBAHUS (PYHKITUN HETMHEHHOM pPEerpecCrm.

2. Buapl HeMTMHEHHOCTH.

3. ITapHas HelnMHEWHas perpeccus.

4, BSaI/IMOIIGfICTBHC MCXKAY HE3aBUCUMBIMH IICPEMCHHBIMU.

THnoBbIE OLEHOYHDbIE MAaTepHAJbl IO TeMaM 7. «OneHka HMccae10BaAaHWH, OCHOBAHHBIX HA

MHOKECTBEHHOM perpeccumny.

BapuaHT 3a1aHus1 KOHTPOJILHOH PadoThI:
[To umeronuMcest ucxoaHbIM JaHHBIM X, Y, P 1 Q ¢ eXeKkBapTaJbHbIMU 3HAYECHHUSIMU COCTOSIHHS
pbiHKa 3a nepuon 25 net (1 — 1-if kBapran 1975 rona, 100 — 4-i1 kBaptan 2000 roxga):
[TpoBepbTe HAa UACHTHPHUIUPYEMOCTh KAXKI0€ YPABHEHUE CUCTEMbI M MOJIENIU B IIETIOM.
Onpenenure, Kakue NEPEMEHHbIE Mbl OyZ€M HUCIIOJIb30BATh B KAUECTBE UHCTPYMEHTAIbHbIX.
Ouenute MoJEb cripoca U npeuioxkenus ¢ nomoniso JJMHK.
Cnenaiite BBIBOABI O BJIMSHUM HELEHOBBIX (DAKTOPOB MPEATIOKEHUS U LIEHBI XOJOAWIBHUKOB Ha
NPeUI0’KEHNE WX Ha PhIHKE, a TAKXKe O BIMSHUM LIEHBI ¥ I0X0/a Ha CIPOC Ha TOBAPHI.
Bonpocskl Kk KOJLTIOKBHYMY:
1. BHyTpeHHss 1 BHEUIHSSI 0O0CHOBAaHHOCTb HCCII€OBAHMSL.
2. CMmerieHue U3-3a NPOMYIIEHHBIX TEPEMEHHBIX.
3. Cmemienne n3-3a omOOK U3MEpeHHs OOBSACHSIOMUX EPEMEHHBIX, OTCYTCTBYIOIIHNE JaHHBIE.
4. CmenieHne u3-3a 0TOOpa HAOIIOJCHNH, HETIPABIIIbHAS CTICIU(PUKAIHS (PYHKIHOHATBHON (OPMBI
perpeccum.

. B3auMHoe BiMsiHUE IEpEMEHHBIX.

. CucTeMbl OTHOBPEMEHHBIX YPaBHEHU.

. CTpykTypHas u npuBeeHHas (OpMBbI.

. UneHTnduuupyeMocTs OTAEIbHBIX YPAaBHEHUN CTPYKTYPHOU (POpMBI.

5
4
5
6. DK30TeHHBIE, YH/IOTCHHBIE, ITPEIONPE/IeIICHHbIE IepEMEHHBIE.
7
8. O1ieHMBaHNE CUCTEMBI OTHOBPEMEHHBIX YPABHEHUH.

9

. BHyTpeHHss 1 BHENIHsIs1 000CHOBAaHHOCTD IIPU IMMPOTHO3UPOBAHUU 110 MOJIETHN PETPECCHH.

10. ITonsiTHE O METOAE UHCTPYMEHTAIBHBIX MTEPEMEHHBIX.
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TunoBble OLIeHOYHbIE MATEePHAJILI 0 TeMaM 8. « CTanimoHapHbIEe BpeMeHHbIEe psaibl, Monaeaun

ARMAY.

BapuaHTt 3a5aHus KOHTPOJIbHOM PadoThI:
[lo WCXOIHBIM [aHHBIM TIOCTPOWTE HECKOJBKO MOJENEH C pa3IuyHbIM KOJIMYECTBOM JIATOB.
WccnenoBaTh psig MCXOHBIX JAaHHBIX HAa CTAIMOHAPHOCTH C MOMOUIBI0 BU3YaJIbHOTO TECTUPOBAHUS
psanoB, ACF, PACF-tectoB. Ouenure mapameTpbl MOCTPOEHHBIX Mojeneit ¢ nmomorisio MHK u
BBIOpaTh M3 BCEX MOJENeH Ty, KOTopas HauOoJiee ajJeKkBaTHa MaHHBIM. HHTepmpeTupoBaTh
MOJTyYeHHBIE Pe3yIbTaThl BHIOPAHHOW MOJIETH.
Bonpocsl kK KOJNIOKBHYMY:
1. BpemenHoii psiz.

. CTOXacTUYECKUIA CITy9alHBIN MPOIIECC.

. CTaninoHapHbIE BPEMEHHBIE PSJIbIL.

. ABTOKOppENAIUOHHAS (PYHKIIHS.

. benslii mrym.

2
3
4
5
6. [IpoBepka Ha TayCCOBCKHIT OCIIBIH IIyM.
7. MA(q). Onieparop 3anazasiBanust. MA(1).

8. UneHTudunupyeMocTb, ycIOBUE OOPAaTUMOCTH.

9. JIuHeliHbIE MPOLIECCHI.

10. Paznoxenue Bonbaa.

11. Ilpumepsl CTallMOHAPHBIX BPEMEHHBIX PSAZIOB B SKOHOMHUKE.

12. IIpouecc AR(p), yciioBue cTallMOHAPHOCTH.

13. [IpencraBienne B BUAE CKOJIB3AIIETO CPEAHETO OECKOHEUHOTO MOPSAKA.

14. MA(q) — ycioBue O0OpaTUMOCTH — TIPEACTABJICHHE B BHJE TMIpoIlecca aBTOPETPECCUU
OECKOHEYHOTO MOPAIKA.

15. HeoOpatumsiit mpouecc MA(1).

16. Ilporecc aBTOperpeccHu, HAYMHAIOIMIMICS B OMpPENEICHHBII MOMEHT BPEMEHHU, BBIXOJ Ha
CTaOMJIBHBIN PEKUM.

17. Koppenorpamma mporiecca AR(p).

18. YpaBHenus FOna-Yoxkepa.

19. Mogenu ARMA, ycnoBue CTallMOHAPHOCTH, TPodIieMa OOIIUX MHOXKHUTEIICH.

20. Monenmu ARMA, y4uThIBarOIIUE CE30HHOCTb.

21. Wpentudukanus cranpoHapHo wMoaenun ARMA 10 aBTOKOPPENSIIMOHOW | YacCTHOM
ABTOKOPPETSIIUOHHON (QYHKITHSIM.

22. Tabnuiibl TOBEJCHUSI KOPPEIOTPAMM.

23. BeibopoyHas koppenorpamma.
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24. OproauyHoOCTb.

25. Kputepuu 115 IpOBEPKU paBEHCTBA HYJIIO aBTOKOPPEISALUN U YaCTHBIX aBTOKOPPEIISALHIA.

26. IlpencraBnenune wm mnpumeHeHue Q-tectoB bokca-Ilupca u Jlpronra-bokca st rpynmsl
BbIOOPOUYHBIX aBTOKOPPEISILINH.

27. Metononorus bokca-J[xeHkuHca.

28. OuenuBanue crarmoHapHoi moaenu AR(p).

29. OuenuBaHue cTaroHapHoi moaenu MA(Q).

30. OnenuBanue cranronapuoit ARMA(p,q).

31. luarHocTrka OIEHEeHHOW MOJICIIH.

32. Be16op Mojenu, OCHOBaHHBIN Ha MHPOPMALIMOHHBIX KPUTEPHUSX.

33. [Iporno3upoBaHue Ha OCHOBE MOJ00PaHHOW MOJIEIH.

TunoBble OLIEHOYHbIE MaTepuabl Nmo TemMaMm 9. «HecranmonapHble BpeMeHHbIE PSIbI.

NnenTndukanusa cTaiMoOHAPHLIX U HECTANIMOHAPHBIX PS/IOB B paMkKax Mojeseii ARIMA».

BapuaHTt 3a5aHus KOHTPOJIbHOM padoThI:
ITposectn mogbop ARIMA-mMoienun mo JaHHBIM 30J0TOBATIOTHBIX pe3epBoB Poccum ¢ 31.12.15
1o 12.10.17 u caenate NporHo3 Ha 8 HelEb BIEPE].

BOHPOCLI K KOJUIOKBHYMY:

[E—

. Hecranmonaphsie psbl.
2. IIpouecc, cTalMOHAPHBIN OTHOCUTENBHO IE€TEPMUHUPOBAHHOTO TPEH/A.

3. CTOXacTU4YeCKUl TpeHI.

4. TS u DS psgsl.

5. Mogenu ARIMA.

6. Kputepuu [{uku-dOynepa.

7. PasButne u wunoctpauus tecra Juku-Pyinepa u pacmupeHHoro tecra Juku-dDyinepa Ha
HaJIMYUE €IMHUYHOTO KOPHSL.

8. UyBCTBUTENBHOCTh K HAJTMUUIO JIETEPMUHUPOBAHHBIX PETPECCOPOB.

9. F-cratucruku.

10. KBagpaTtuusslii TpeH.

11. KpatHble kopHH.

12. MHoroBapuanTHas mpoueaypa.

13. dpyrue kpurepuu.

14. ITonsitue o recre @umunca-lleppona.

15. Tonsitue o Tecre Kwiatkowski, Phillips, SchmidtandShin (KPSS, 1992) na cranmonapHOCTb.
16. ITonsitue o recre DF-GLS, paspaborannoro B Elliott, Rothenberg, andStock (1996).
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17. UccnenoBanue npoOieM, BOSHUKAIONIMX MPH TECTUPOBAHWU HA €AMHUYHBIA KOPEHb (KPUTHKA
Henbcona u [Tmoccepa (NelsonandPlosser (1982)) TecToB Ha eTMHUYHBIN KOPEHB ).

18. MccnenoBanre HEKOTOPHIX TECTOB HA €AMHUYHBIA KOPEHB MTPH HAIUYUHU CTPYKTYPHOTO CIBHUTA.
19. Ilonsitue o tectrax IleppoHa m 3uBOTAa-DHApIOCA HA EIMHUYHBIM KOPEHb MPU HATUMYUHA
CTPYKTYPHBIX CABHUTOB B JIaHHBIX.

20. IToHATHE O CE30HHBIX €IMHUYHBIX KOPHSX.

TunoBble oneHOYHBIE MaTepHaabl 1o  TeMaM 10. «PerpeccMOHHBIH aHAJW3  JUIA

CTAIIMOHAPHBIX BPEMEHHBIX PANAOB. /IMHAMHYECKHE MOIETIH».

Bapuanr 3aganust KOHTPOJIbHOW PadoThI:

NwmeroTcst nanHbie 00 M3MEeHEHUH JAeHEe)kHOW Macchl (M) u m3menenun 1eH (P) 3a mepuon 1980 —
2004 rr. U3yuuth TpaduK M3MEHEHHUs JCHE)KHOM MacChl M IIEH 3a PacCMaTPUBACMBIA TEPHO/I.
BbIgBUTE BU3yalbHBIN XapaKkTep B3aUMOCBSI3H JIaHHBIX MOKa3aTeseH.

OneHure TPUBEACHHYIO CUCTEMY JUIsl M3MEHEHHUs JEHEKHOM Macchl M u3MeHeHus lieH. Haiitu

CTPYKTYpHBIE KO3(PGUIUEHTHI, HCIOJIb3Ys JONOJHUTENIbHOE HWICHTU(DUIMPYIOIIEEe YCIOBHE

[)) mP: . [IpoBepuTh, 00YCIOBIUBACT JI U3MEHEHHUE IEHEKHONU MaCChl ap t
Bonpochsl kK KOJLUIOKBHYMY:
1. JIlnHamMuyecKkue MOJIemu.
2. Monens BeKTOpHOM aBTOperpeccuu (vectorautoregressivemodel, VAR).
3. YcnoBue crabunbHOCTH VAR, HaX0XIeHHE CTAOMIBHOTO COCTOSTHHSL.
4. Otkpeitas VAR.
5. HaxoxneHnue cTaOuibHON CBA3M MEXAY psiiaMu, cocTaBisitoriumMu VAR.
6. [Ton6op u onlenuBanne VAR, nuarHocTuueckue mporeayphl.
7. Vlcnonb3oBaHre MHOTOMEPHBIX WH(OPMALMOHHBIX KpuTepueB: Akauke, XeHHaHa-KyuHHA) u
IBapua-batieca.
8. BwiOop crnemmdukamuu MOJENH, ONTUMAIBHON TIyOWHBI 3ala3/bIBaHUA, OCHOBAHHOW Ha

MH(GOPMALIMOHHBIX KPUTEPUSIX.

THunoBble OLICHOYHEIE MATEPHAJbLI M0 TeMaM 11. « PerpecCHOHHBIN AHAJIN3 HECTAMOHAPHBIX

BPEMEHHLIX PAOB. KOHHTCI‘Q&!!I/IH H MOAECJTU KOPPEKIINUHU OIIHOKAMMY.

BapuaHT 3agaHus1 KOHTPOJILHOM PadoThI:
YCTaHOBUTH BO3MOXKHOCTh HAJIM4YUSl NPUYUHHO-CIEACTBEHHOW CBS3M MEXAYy MPUOBUIBIO
npeanpusatus (F) m unBecTuiusiMu B ocHoBHOW kamutan ((G) ¢ momomibio Tecta ['pamxkepa.

HpOBepI/ITI) THIIOTE3bI C Pa3JIMYHLIM KOJIMYECTBOM JIaroB. CILGJ’I&TI) BBIBOJbI.

18



Bonpocsl Kk KOJLJIOKBUYMY:

1. JloxkHast (kaxymiasicsi, MHIMas) perpEeCCHOHHAsI CBSI3b MEX]y HECTAllMOHAPHBIMH BPEMEHHBIMH
pAIaMH.

2. KounTerpupoBaHHble BpeMEHHbBIE PsI/Ibl, pAHT KOMHTETPaIHH.

3. Bo3aMoxHBIE IPUMEHEHUS K YKOHOMUYECKUM MOIEIISIM.

4. TecTrpoBaHUE HA HATHMYNE KOMHTETPAIIUH.

5. Teopema npencrasnenus ['periHmxepa.

6. Mogmens koppekuuu ommOkamu  (ErrorCorrectionModel — ECM), wunTepnperanus
ko3 PuuuentoB ECM.

7. JByxctynenuaras mnpoueaypa OuHria-I'peiinmkepa mnoctpoennss ECM mno wumeromumMmces
CTaTUCTUICCKUM JIAHHBIM.

8. TectupoBaHue Ha HaIW4YME€ KOMHTETPALMU MEXAY HECKOJBKUMH BPEMEHHBIMHU pslaMd U
OTpe/Ie/IeHNE PAaHTa KOMHTETPAIMH ¢ HCIIOIb30BAaHHEM HpoLeayphl MoxaHceHa.

9. Bb16op Mozenu ¢ UCMOIb30BaHUEM MH(OPMALIMOHHBIX KPUTEPUEB.

THnoBbIe OLICHOYHBIE MATEPHAJILI T0 TeMaM 12. «Moaean NaHeJbHBIX JAHHBIX).

Bonpochl K KOJUIOKBHYMY:

1. PerpeccnoHHbIe MOJIENH /TS TIAHENBHBIX TAaHHBIX, COATaHCUPOBAHHbIE MTAHEIH.

2. Mognens ¢ puxcupoBaHHBIMU 3 HeKTaMu.

3. Mogenb co ciydaitHeIMH 3P deKTaMH.

4. BpIOOp MeXIy MOJENbl0 ¢ (UKCHPOBAHHBIMU 3((deKkTaMu U MOJAEIbI0O CO CIyYyaiHBIMH

s dexTamu.

TunoBble OLEHOYHLIE MaTepHaJdbl Mo TeMaMm 13. «MoaejJu ¢ OrpaHMYeHHOW 3aBUCHUMOM

IepeMeHHOMY.

BapuaHT 3a1aHus1 KOHTPOJILHOMH PadoThI:

Tpebyercs uccienoBaTh 3aBUCUMOCTb pELICHHsS O BbIOOpE MNpEANpuATHs OT IOKaszaTeiel ero
Ha/iexxHOCTH. HpopManus o NpeAnpuaTUsaX, y4acTBOBAaBLIMX B TEHJEPaxX 3a NPEAbLAYIINI epruos
BpPEMEHHU, MpeJICTaBlIeHa B TaOJIMIIE UCXOIHBIX TaHHBIX:

y — peleHue o BoljieeHuu cpeacts (1 — npuHsaTh, 0 — OTKIOHUTS);

xI — uena crutaBa (teic. $ 3a 1 1);

X2 — Ka4uecTBO crutaBa (0amioB);

x3 — BpeMs (PyHKIIMOHHPOBAHUS MOCTABILMKA (JIET);

X4 — yaaneHHOCTh MOCTABIIUKA (TBIC. KM);

X5 — IpeJCTaBUTEIBLCKUE pacxo bl (ThIC. $).
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[Toctpouts logit- u probit-mMojenu 3aBUCUMOCTH DPELICHHS O BBIIEJICHUU CPEACTB Ha 3aKYIKYy

CTICLICIUIABOB OT TIOKa3aTeliel HaJe)KHOCTH TOCTABIIMKAa W OLEHUTh KO3()PHUIMEHTHI IaHHBIX

Mozeneld. MHTepnpeTupoBaTh MOIYyYEHHBIE MOJEIH.

Bonpochl K KOJIIOKBUYMY:

1. Mogenu GuHapHOrO BHIOOpA.

2. HenocraTku nuHEHHON BEPOSITHOCTHON MOJICIIH.

3. [Ipobut-moaens.

4. Jlorut-MOoIenb.

5. Mopenu MHOKECTBEHHOTO BhIOOpA.

6. Mojienb ynopsiJoO4€HHOI0 MHOKECTBEHHOT'O BBIOOpA.

7. Monenu ¢ IeH3ypupOBaHHOW 3aBUCUMOM MTEPEMEHHOIA.

4.2. IIpomekyTOUHAS aTTECTAUMS

4.2.1. llepeyeHb KOMIIETEHU M C YKa3aHMEM 3TaNoB UX GOpPMHPOBAHMSA B NpoLecce OCBOCHUS

o0pa3zoBartenbHOil mnporpammbl. [loka3areJm W KpPUTEPUH OLEHUBAHUSI KOMIETEHUMH ¢

y4eToM 3Tamna ux (opMHUpOBaAHUS

Kon
Kon HanmeHoBanue JTamna HaumeHoBaHMe 3Tana
KOMIIETeHIINH KOMIIETeHIINH OCBOCHHS OCBOCHHSA KOMIIETeHMH
KOMIIeTeHIIUH
[IpyMeHsieT MHCTPYMEHTHI
SKOHOMETPUKM B LEJIX
coopa, oOpaboTkm
Criocoben OPUMEHATE | o - 4 | BHAIM3A  CTATHCTHYECKHX
OIIK OC-4 | 5KOHOMETPUYECKUE METOIBI IS | naHHBIX
OIIK OC-4.2
peleHNs NIPUKIIaJIHBIX 3a/1a4 [Tpumensier
HKOHOMETPHUYECKHUE
METOABl A pEeLIeHus
IPUKJIAIHBIX 3a/1a4
JTan ocBOeHUs! Iloka3zarennb Kpurepuii onennBanus
KOMIIeTCHIINH OLICHMBAHMS
OIIK OC - 4.1|Cnocoben NPUMEHSTH | BeiiBnsier mpoOieMbl  SKOHOMHYECKOTO
[Ipumensier COBPEMEHHYIO METOJMKY | XapaKTepa [Py aHaJIn3€ KOHKPETHBIX
HHCTPYMCHTBI IIOCTPOEHUs CUTyallud M TpeajaraeT Crocoobl HX
SKOHOMCTPHKH B | 5KOHOMETPHUYECKUX MOJIEIIEH; | pelIeHus, OLIEHMBAET 0KHAEMBIE
Hemax c00Pa, | \ietosibl M MpHeMBl aHATH3A | PE3YIIBTATEL
o6paboTku M| sxoHOMHUeCKHX sIBIeHHMET U | Blajeer  COBPEMEHHBIMH — METOJMKAME
2?:;;5;%(:1@1)( IIPOLECCOB €  IOMOIIBIO | pacyera u aHaJIn3a COHH&HLH?-
J1AHHBIX, CTaHJIAPTHBIX TEOPETUUYECKHUX | IKOHOMHUECKUX MoKa3aTenei,
u HSKOHOMETPHYECKUX | XapaKTEPHU3YIOIUX HKOHOMHUYECKHE
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OIIK 0C-4.2 | moneneii MIPOIIECCHI U SIBJICHUS HA MUKPOYPOBHE
IIpumensier

SKOHOMETPHUECKHUE
METObI JUTSL
pereHus

IPUKIAOHBIX 3a1a4

4.2.2. ®opma u cpeacTBa (MeTOAbI) NPOBEACHHUA IPOMEKYTOYHON aTTeCTALIUH

®opmoii IPOMEKYTOUHOTO KOHTPOJIS MOCJIE U3YUYEHMs JUCLUUIUIMHBI B KaXKIOM CEMECTpE
SBJIIETCS DK3aMEH B MUCbMEHHOM (hopMe.

OTBETCTBEHHBIM 3TAallOM y4eOHOro Ipolecca sIBJISETCs cAada IPOMEKyTOUHas aTTeCTalMsl.
beccriopHbIM (akTOpPOM YCHEIIHOTO 3aBEPIIEHUs] OYEpPEIHOr0 CEeMECTpa SIBJISETCS KpOMOTJIMBasi,
cucremMarndyeckas paboTa CTyJIeHTa B TE€YEHUE BCEro ceMecTpa. B 3ToM ciydae MOAroToBKa K
IIPOMEXYTOUHOM arrectauuu OyJeT SBISATbCS KOHLEHTPUPOBAHHOW cHUCTEeMaTH3aluedl Bcex
IIOJIyYEHHBIX 3HAaHUH 110 JAHHON IUCLUIUIMHE.

B Hauazne cemecTpa peKOMEHAYETCs 110 BCEM M3y4aeMbIM IIpeIMEeTaM IOJIyYUTh BOIPOCHI K
MIPOMEKYTOUHOW aTTECTAllMH, a TAaKXKe HCIOJb30BaTh B Ipolecce 0O0ydeHHs Mporpammy, Apyrue
METOJIMYECKHE MaTepHalibl, pa3padoTaHHbIE 110 JAHHOM JTUCLIUILIUHE.

IIpy nDoAroToBKE K INPOMEXKYTOYHOM aTTECTALlMA KOHCTPYKTHBHBIM  SIBJISIETCSA
KOJIJIEKTUBHOE OOCY/I€HHE BBIHOCHMMBIX Ha 9K3aMEH BOIIPOCOB C COKYPCHUKAMH, YTO IO3BOJIIET
MOBBICHTD CTETIEHb CUCTEMATU3ALUH U YTITyOJICHHUS 3HAHUH.

[lepen mnocinenHUM CEeMUHApOM IO MPEAMETY CIEAYyeT COCTaBUTh CIHCOK BOIIPOCOB,
TpeOYIOLMX JIOMOJHUTEIIBHOTO Pa3bsACHEHMsS MpernojaBaTel]eM Ha KOHCYJIbTAllUU  IEpen
IIPOMEKYTOUYHOM aTTECTalUEH.

[Tpu peanuzanmu npomexxyrounoii arrectanuu B 90/JJOT mMoryT ObITh UCTIONB30BaHbI CIIETYIONINE
(hopMmBI:

1.YcrHo B 1OT - B hopMe yCTHOTO OTBETA HA TEOPETUICCKUE BOMPOCHI M PEIICHUS 3a1a4n (Keiica).
2. ITucemenno B C/IO ¢ mpokTopuHTOoM - B (OopMe MHUCHBMEHHOTO OTBETa HAa TEOPETUUYCCKUE
BOIIPOCHI U peLICHMs 3a1auu (Keiica).

3. TectupoBanue B C/1O ¢ NpOKTOPUHTOM.

4.2.3. Tunosble OlleHOYHbIE CPeICTBA

Cnucoxk BONpocoB sl MOATOTOBKY K 3k3amMeny (Tembl 1-8)

1. DKOHOMETpHKA U €€ CBSA3b C IKOHOMUYECKON TEOPHUEH.

2. Mogenu cBsI3M M MoJeNd HaONIONEHUH; SKOHOMETpUYecKas MOJelb, MOA0OpaHHas
MOJIETTb.

3. Tumb! JaHHBIX U MOJENEH.

4. VICTOYHUKH CTaTUCTUYECKUX JIaHHBIX.

5. TeopeTrrueckas 1 BEIOOpOUHAs perpeccusi.
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6. Untepnperaiius ciy4yaifHOTO 4JieHa.

7. JINHENHOCTH PErpecCUM 1O NIEPEMEHHBIM U ITapaAMETPaM.

8. Meroa Haumenbux kBajaparoB (MHK).

9. CroiictBa MHK ornenok napamerpoB mojenu. ['eomerpuss MHK.

10. Ilpeanomnoxenus MeToaa HAMMEHBIINX KBapaToB U Teopema ["aycca-Mapkosa.

11. Beibopounoe pacnpenenenne MHK onenku.

12. TlpoBepka CTaTUCTUYECKUX TUMOTE3 O KOA(P(UIMEHTaX PErpeccud U JOBEPUTEIIbHbIE
HMHTEPBAIbI.

13. JIByCTOpOHHUE ¥ OJJHOCTOPOHHHUE TMIIOTE3BI.

14. Perpeccusi ¢ OMHapHOM OOBACHSIONICH TEPEMEHHOM.

15. Kputepuu kauecTBa NpuUOIMKEHUS JaHHBIX MOJENbIO M UX MCIIOJIb30BaHKE JJIsl BBIOOpa
MOJEIIH.

16. I'eTrepockeJaCTUYHOCTb.

17. MynbTUKOJUIMHEAPHOCTD.

18. ABTOKOpPENTMPOBAHHOCTb.

19. Metoab! «00psOBDY ¢ HAPYLICHUSIMH MPEATIONOKEHH TeopeMsbl ['aycca-Mapkosa.

18. Mcnionp3oBaHue OLIEHEHHON MOJIENH JUIsl IPOTHO3UPOBAHUS.

19. Cmerenune u3-3a NpoIyeHHOW TepeMEHHOM.

20. Monenb MHOKECTBEHHOM JINHEUHON PETPECCUMN.

21. OnieHKka HaMMEHBIITUX KBaJAPaTOB.

22. IlpenmnonoxkeHus MeTOAA HAMMEHBIIMX KBAaJApaTOB [UIsl MOJENIM MHOXECTBEHHOMN
JIMHEWHOM perpeccuu U Teopema ['aycca-Mapkosa.

23. Ilpoepka BoinoaHeHus npeanonoxennii MHK.

24. HapyumieHus npeanoioxkeHuil teopeMbl ['aycca-MapkoBa, UX MOCHEACTBUS U METOJIbI
«OOpBOBI» C HUMHU.

25. Kputepun kadecTBa NPHUOIMKCHUS JAaHHBIX MOJEIBI0O MHOXCCTBCHHOW JTMHEHHOMN
perpeccuu U uxX UCIOJIb30BaHUE IJI BbIOOpA MOJIETH.

26. IIpoBepka runoTes v JOBEPUTEIbHBIE HHTEPBAIBI AJIsl OTHOTO Kod(dduineHTa.

27. IlpoBepka COBMECTHBIX THIIOTES.

28. TecTupoBaHUe OrpaHUYCHHUS, BKIIOYAIOLIETO HECKOIBKO KOA(PPHUIIMEHTOB MOJICIIH.

29. TectupoBaHue cuerUpUKaIU MOJEIN MHOKECTBEHHOM TMHEHHON perpeccuu.

30. O6mrast crpaTerus MoAeIMpoBaHus (YYHKIIMM HEIMHEWHON PErpeccuu.

31. Busbl HETMHEUHOCTH.

32. [lapHas HEeNMHEWHAs! perpeccusi.

33. B3aumonencTBie MEX1y HE3aBUCUMBIMHU IIEPEMEHHBIMH.
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34.
35.
36.
37.
38.
39.
40.
41.
42.
43.
43.

BHyTpeHHsIs 1 BHELIHsISI 000CHOBAaHHOCTH UCCIICOBAHUS.

CMmenieHue n3-3a MpOIyIIEHHBIX IEPEMEHHBIX.

CMmenieHne n3-3a oMMO0K NU3MEPEHUS 0OBACHSIIOMIUX TEPEMEHHBIX.
OTcyTCcTBYIOIINE JaHHBIE, CMEIIEHUE U3-3a 0TOOpa HaOJII0ICHUH.
HenpaBunbHas cienudukaiys GyHKIHOHAIBHONW (POPMBI PETPECCHH.
B3anMHOe BiIusiHUE IEPEMEHHBIX.

CucreMbl OTHOBPEMEHHBIX YPaBHEHHUN.

CtpykTypHas U npuBeaeHHast POPMBI.

OK30reHHBIE, YH/I0T€HHBIE, IPEIONPEIEICHHBIE IEPEMEHHBIE.

W neHTuguuupyeMocTh OTACTBHBIX YPaBHEHUH CTPYKTYPHOU (DOPMBI.

OneHnBaHUE CUCTEMBI OJJHOBPEMEHHBIX YPaBHEHUI.

44. BHyYTpeHHss M BHEUIHAd OOOCHOBAaHHOCTh NpPU IPOrHO3UPOBAHMU 10 MOJEIU
perpeccum.
45. Ilonatre 0 METO/I€ MHCTPYMEHTAJIbHBIX IEPEMEHHBIX.

46.
47.
48.
49.
50.
51.
52.
53.
54.
55.
56.
57.
38.

59

BpemenHol ps.

CroxacTUuuecKkuil cliy4allHbIN MPOIEece.
CranuoHapHble BDEMEHHBIE PSAJIBL.
ABTOKOppeNALMOHHAs (YHKIIHS.

benbiit mrym.

[TpoBepka Ha raycCOBCKHIA OEIbIi IIyM.
MA(q). Oneparop 3anazasiBanus. MA(1).

W neHTuguunupyemMocTh, yCIOBHE 00PaTUMOCTH.
JInneliHbpIe mpoUECCHI.

Paznoxenne Bonbpaa.

ITpumeps! cTaliMOHApHBIX BPEMEHHBIX PSIIOB B 9KOHOMUKE.
[Ipouiecc AR(p), ycioBHe CTalluOHAPHOCTH.

HpeJICTaBJ'IeHI/Ie B BUAC CKOJB3AIICTO CPEAHETO OECKOHEYHOTO mopsAaKa.

. MA(q) — ycioBue 0OpaTUMOCTH — MpEICTaBIIEHHWE B BHUJE IMpOIlEcCa aBTOPETPEeCcCUu

0ECKOHEYHOT'0 OPSIIKA.

60

. HeoGpatumerit mporiecc MA(1).

61. [Ipouecc aBToperpeccuu, HAUMHAIOIINICSA B ONMPEICTICHHBIA MOMEHT BPEMEHHU, BBIXO]T HA

CTaOMJIBHBIN PEKUM.

62
63
64

. Koppenorpamma npornecca AR(p).
. YpaBuenus lOna-Yokepa.

. Mogemu ARMA, ycrioBue cTalimoHapHOCTH, TTpodIemMa 001X MHOKUTEIICH.
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65. Monenu ARMA, yuuTsiBarouue ce30HHOCTb.

Cnucoxk BONpPoCoB ISl MOATOTOBKH K 3a4eTy ¢ oueHkoii (Tembr 8-13)

1. Unentudukanus crammoHapHo momenu ARMA 1o aBTOKOpPPENSIIIMOHOW W YaCTHOM
ABTOKOPPETSIIUOHHON (PYHKIIHSIM.

2. TaGnuiisl MOBECHUSI KOPPEIOTPAMM.

3. Beibopounast koppenorpamma.

4. Dproau4HOCTb.

5. Kpurepuu aJist npoBEepKU paBEHCTBA HYJIIO aBTOKOPPEISALUNA U YACTHBIX aBTOKOPPEIISALIUM.

6. IlpencraBnenne u npumenenue Q-tectoB boxca-IIupca u JIptonra-bokca st rpymnimsl
BBIOOPOYHBIX aBTOKOPPEIISITHIA.

7. Metononorus bokca-/[>keHKHHCA.

8. OueHuBanue cranroHapHoil mojaenu AR(p).

9. OuenuBanue craimoHapHoi mojaenu MA(Q).

10. OuenuBanue cranronapuoit ARMA(p,q).

11. JInarHocTHKa OLICHCHHON MOJICIIH.

12. BeiOop Mo1e11, OCHOBaHHBIN Ha WH(OPMAIIMOHHBIX KPUTEPHSIX.

13. [Iporuno3upoBaHue Ha OCHOBE TOOOPaHHON MOIEIH.

14. HectaumoHapHsbIe psibI.

15. IIpouecc, cTamoHapHbI OTHOCUTEIBHO AETEPMUHUPOBAHHOTO TPEHAA.

16. Croxactuueckuii TpeHa. TS u DS psnbl.

17. Monenu ARIMA.

18. Kpurepuu duku-dOyiepa.

19. Pa3zButue n wuttoctpanusa tecta {uku-dymiepa u pacmmpenHoro tecra Juku-dymnepa
Ha HAJIM4KUE €TMHUYHOTO KOPHSI.

20. YyBCTBUTENIBHOCTh K HATMYHUIO IETEPMUHUPOBAHHBIX PETPECCOPOB.

21. F-craTtuctuku.

22. KBanpaTuuHblid TPEH]I.

23. KparHble KOpHH.

24. MHoroBapuaHTHas MpoIeaypa.

25. HccnepoBanue mpoOieM, BO3HUKAIOMIMX TPU TECTUPOBAHMM HA €IMHUYHBIN KOpPEHb
(xputuka Henmbcona u [Tmoccepa (NelsonandPlosser (1982)) TecToB Ha e TMHUYHBINA KOPEHB ).

26. UccnenoBanre HEKOTOPBHIX TECTOB HA €AMHUYHBIA KOPEHb MPHU HATUYUHU CTPYKTYPHOTO

cBuUra.
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27. lonstue o Tecrax lleppona u 3uBoTa-DHApPIOCA HA €IUHUYHBIN KOPEHb MPU HAIWYHH
CTPYKTYPHBIX C/JIBHTOB B JIAHHBIX.

28. IlonsiTHE O CE30HHBIX €AMHUYHBIX KOPHSIX.

29. Junamuueckue MOJIEIIH. Monenb BEKTOPHOI aBTOpErpeccuu
(vectorautoregressivemodel, VAR).

30. YcaoBue crabmipHOCcTH VAR, HaxoaeHne cTaOMIBHOTO COCTOSHHSL.

31. OtkpeiTas VAR.

32. HaxoxaeHue cTaOMIbHON CBSI3U MEXAY psAaamMu, cocTaBisromumu VAR.

33. Ilog6op u oulenuBanue VAR, quarHoctuyeckue mporeaypol.

34. Hcnonp30BaHWE MHOTOMEPHBIX HH(POPMAIMOHHBIX KpUTepueB: Akauke, XeHHaHa-
Kyunna) u llIBapna-baiieca.

35. BeiOop cnienudukaiuu Mo, ONTUMAaIbHOM TTyOHHBI 3ara3/IbIBaHIi, OCHOBAaHHON Ha
WH(GOPMAIIMOHHBIX KPUTEPHSIX.

36. JloxHas (KaxyIliasicsi, MHUMAasi) PETPECCHOHHAs CBA3b MEXAY HECTallMOHAPHBIMU
BPEMECHHBIMU PSIJIaMHU.

37. KouHnterpupoBaHHbIE BpEeMEHHBIE PS/bI, PAHT KOUHTETPAIIH.

38. BOo3MOXKHbIE MPUMEHEHHS K SKOHOMUYECKUM MOJIEIISIM.

39. TectupoBaHue Ha HAJTMYUE KOMHTETPALUH.

40. Teopema npeacrasienus [ peitHmkepa.

41. Mopenp koppekiuu ommbOkamu (ErrorCorrectionModel — ECM), wuHTeprnipeTarus
ko3 PunnentoB ECM.

42. JIsyxctyneHuaras npoieaypa DHria-I'peiinmkepa noctpoenuss ECM no umeronumcst
CTaTUCTUICCKUM JIAHHBIM.

43. TecTupoBaHMe Ha HAIMYME KOUHTETPAIIUN MEKYy HECKOIbKUMHU BPEMEHHBIMH PSIaMH.

44. OnpeseneHne paHra KOMHTETPAIMK C MCIIONb30BAHUEM Mpomneaypsl MoxanceHa.

45. Bp1b6op MoJienu ¢ UCIOIb30BaHNEM HH()POPMAITMOHHBIX KPUTEPHUEB.

46. PerpeccuoHHbIC MOJICIH JIJISl TAHEBHBIX JAaHHBIX, COATAHCUPOBAHHBIC TTAHEIIH.

47. Mopenb ¢ pukcupoBaHHBIMH 3P hEeKTaMu.

48. Mopnenb co ciay4ailHbIMU P eKTamu.

49. Beibop Mexay MOJENbI0 ¢ (PUKCHPOBAHHBIMU dPPEKTaMU ¥ MOJACIBIO CO CIyYailHBIMU
s dexramu.

50. Monenu OGuHApHOTO BBHIOOPA.

51. Hegoctatku TMHEMHON BEpPOSTHOCTHOW MOJIEIH.

52. IIpoGuT-Mo€enb.

53. JIoruT-MO€ETIb.
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54. Mojenu MHO>KECTBEHHOTO BBIOODA.
55. Mopens yrnopsiIo4eHHOTO MHOXXECTBEHHOT'O BEIOODA.
56. Moaenu ¢ ueH3ypHupOBaHHON 3aBUCHUMOUN IEPEMEHHOM.

[IpumepHble BAPMAHTHI IK3aMEeHAIHOHHbIX OUJIETOB

3K3AMEHAIIMOHHBIN BUJIET Ne 1
10 JUCHMILINHE «IKOHOMETPUKA»
1. JluHelHOCTB perpeccuu Mo NepeMeHHbIM U MapaMeTpaM.
2. HemnpasunbHas cnenudukanus GyHKIMOHATBHON (OPMBI perpeccum.
3. MHccnenoBanue Brioyaet 10 MabIx npeanpusTHii 00padaThIBAIONIEH TIPOMBIIIIICHHOCTH,

raie Y — motpebiieHne MaTepuaioB, ThIC., pyd. X - 00bEeM IPOU3BOJICTBA, THIC., PYO.

Ne npennpusitus O0BbeM NPOU3BOJICTRA, THIC., IToTpebieHne MaTepuanos,
py6., X THIC., py6. VY
1 21,5 116
2 20,5 125
3 26,5 128
4 28 135
5 24 144,5
6 21,5 147
7 22 151
8 25,5 182
9 27,5 170
10 29 155,5
TpeOyeTcs:

[ToctpouTs nMMHEHHOE ypaBHEHHE TTapHOU perpeccun Y ot X . Crenarth BBIBOI.
PaccunraTh auHEHHBIN K03 GUIMEHT napHOil Koppersiunu CrenaTh BEIBOI.

Cpenrroro omuoOKy anmpokcuManuu. Crenars BEIBOI.

C nmomomsto F- xputepus Oumnepa oeHUTE CTAaTUCTUYECKYIO HAICKHOCTh PE3yIbTaTOB
PETrPEeCCHOHHOT0 MOAETUPOBAHHUSI.

4. Nmerotcs JaHHBIC O HpI/I6I>IJ'II/I KOMIIaHUH 3a 16 KBapTaJIOB. bein INOJIY4YCHBI CJICAYyromue

3HA4YCHHUEC OLCHKHU CE€30HHOM KOMIIOHEHTHI C IIOMOIIBIO MYJILTHHHI/IKaTI/IBHOﬁ MOJICIIN.

No kBaprana, |
T'on
I II III v
1 - - 1,191 1,835
2 0,146 0,285 2,003 0,985
3 0,690 1,298 1,038 0,352
4 0,962 0,346 - -
Tpebyercs:

Onpez[eJme CKOPPEKTUPOBAHHBIC CE30HHBIC KOMIIOHCHTEI C IIOMOIIBIO MYHBTHHHHKaTHBHOﬁ
MOICIIN.

CraenaTh MpOrHo3 NpUOBUIM KOMITAHUH Ha TIEPBOE BTOPOE CICAYIOLIETO TOAa.

YpaBHeHue TpeHaa I'=10,66+1,26-t . Cnenatb BBIBOJI.

3K3AMEHAIIMOHHBIN BUJIET Ne 2
N0 JTMCHHUILINHE «JKOHOMETPHKA»
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1. Metonomnorust bokca-/[»xeHkuHca.
2. Moaenu MHOYKECTBEHHOTO BBIOODA.

3. UmeroTcs CJICOYIOIUE JaHHBIC 3aBUCUMOCTHU obbeMa BBIITYCKa ITPOAYKIIMHU (y ) oT

(Xl) (XZ)
KOJIMYECTBA PAO0OUMX Y CTOMMOCTH OCHOBHBIX (DOHJIOB (ThIC. Py0.) 10 KpyIHBIX

KOMIIaHUH.
y Xy X yz X% X% Y X Y X XX,
CymmMma 65,7 88,9 35,1 5306,9 8180,9 1323,7 | 6039,2 | 2297,5 | 3061,4
Tpebyercs:

Omnpenenuts napHbie KO3PPUIHEHTH Koppensiuu. Caenats BIBO/I.

[TocTpouTh ypaBHEHHE MHOXXECTBEHHOW PETPECCHH B CTAHIAPTU3UPOBAHHOM MacIITabe U B
ecTecTBeHHOH dopme. CaenaTh IKOHOMUUECKHI BBIBOJ.

[IpoBecTH O1IEHKY KauecTBa MOJyYEeHHON MOEIH ¢ TIOMOIIbI0 MHOKECTBEHHOTO KO3 (HUIeHTa
KOppessiuu u qetepmuHaiui. CuenaTrb BBIBOJ.

4. Tlo necsiTu TEppUTOPUSIM paiioHa 3a 200X 1. Ussectusl 3HauCHUS JIBYX TIPU3HAKOB.

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

Paifon Pacxonpr Ha MOKyTIKY CpemneaneBHas 3apaboTHas TUIaTa
IIPOJOBOJILCTBEHHBIX TOBAPOB,TEHIC., OJTHOTO pa6OTHI/IKa, py6., X
py6., Y

Bragumupckast 0011 44 87
Koctpomckas 00:1. 45 88
OpitoBckast 001, 46 89
Ps13arckast 0011 47 90
CMmorneHckas 0071, 48 91
Tsepckast 00:1. 49 42
BpstHCKas o0, 61 101
HBaHoBcKas o0 62 102
Tynbckas 0071 127 103
Spocnasckas 001, 128 96

OnpenenuTs HAIMYKE TETEPOCKETACTUYHOCTH MPH ypoBHE 3HaunMoctu a =0,05.
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[IIkana oneHuBaHudA

Kpurepuu oneHuBanus Ouenka

JleMOHCTpHpYyeT 3HAHHME Marepuaia B TIOJTHOM oOOBeMme, 5 (OTIMYHO)
JIOTUYECKH MPAaBWIBHO W3JIaraeT OTBEThl HAa BONPOCHI; 3HAET
QITOPUTMBI IS TIPOBEPKU CTATUCTUUYECKUX THUIOTE3, KPUTEPUU
a/JICKBaTHOCTU M 3HAYMMOCTH BBIOPAHHOM MOJENM WM 3aKOHa,
000CHOBAeT TPaHMIIBI TOYHOCTH TSI TTAPAMETPOB paclpeaeiICHUs;
MMEEeT HaBBbIK IMPAaBWJIBHOTO BHIOOpPA M HCIOJIB30BaHUS METOJOB
TEOPUU BEPOSATHOCTEM M MATEMAaTUYECKOW CTATUCTUKHU IS
pemieHus 3agad B cdepe HKOHOMUKH, (UHAHCOB M Ou3Heca,
MHTEPOPETALMH U aHAJIW3A MOJYUYEHHBIX PE3yIbTaTOB.

JleMOHCTpHpyeT 3HaHHWE MaTepuaia B MOJHOM OOBbEME, HO 4 (xopor1o)
HE3HAYUTEJIbHO HApYIIAET MOCJIEI0BATEIbHOCTD W3JI0KEHUS, JAET
HEYBEpEHHBIE M HEIOCTATOYHO IIOJIHbIE OTBETHI Ha BOMPOCHI;
BJIaJICE€T HABBIKAMH aHAJIU3a JAHHBIX, HEOOXOAUMBIX JJIs PEHICHUS
MOCTaBIICHHBIX SKOHOMHYECKHUX 3a/lay; YMeEeT HCIOJIb30BaAHUS
METO/Ibl TEOPUU BEPOATHOCTEH M MATEMAaTUYECKON CTATUCTUKH TS
pelieHus 3a1a4 B cpepe IKOHOMUKH.

JleMOHCTpUpYET HENOJHOE 3HaHMUE IpenMeTa, HO MaTepuan | 3 (yIOBJIETBOPUTEILHO)
u3naraeT (QparMeHTapHO M HEMOCIEeNOBATEeNBHO, JOMyCKaeT
OmMOKM B TPUMEHEHUH METO/a pEIIeHHs, 3ajady pelraeT
YaCTHMYHO, HMMEET 3aTPYAHEHHs MpU BHIOOPE aITOPUTMOB IS
MPOBEPKH CTATUCTHUYECKUX THIIOTE3, KPUTEPHEB AICKBAaTHOCTH M
3HAYUMOCTH BBIOPaHHOI MOJENN WIIM 3aKOHA, METOJIOB JIMHEHHOW
anreOpbl Ui pemeHus 3aaa4d B chepe SKOHOMHUKH, (PUHAHCOB U
Ou3zHeca; HE MMeeT HaBblKa HMHTEpPIpETallMd ¥  aHajIH3a
MOJTYYCHHBIX Pe3yJIbTaTOB.

He nemoHCTpupyeT yCBOEHHE OCHOBHOTO cCOJAEpKaHMs | 2 (HEYJOBIETBOPUTEIIBLHO)
npeaMera, OoOHapyXUBaeT HE3HAHUE OOJbIIeH YacTH y4ueOHOro
MaTepHaia, JI0IyCcKaeT rpyoble OUIMOKY B ONpPEAeICHUN TOHITUN U
IpU PEIIeHNH 3aja4; He JIEMOHCTPUPYET 3HaHUE METO/OB cOopa u
aHanu3a  uWHpOpMAalMM; HE  yMEeT  IPOBOAWUTH  AHAIU3
podecCHOHATIBHBIX 3a/au.

IIxana oueHUBaHUs.

OneHka pe3yabTaToOB IPOU3BOAUTCS Ha OCHOBE OaJlIbHO-peiiTuHroBoi cucremsl (bPC).

Ucnonw3oBanue bPC ocymiecTBisieTcss B COOTBETCTBUU € Ipuka3zoM oT 28 aBrycta 2014 r.
Nel68 «O mpumeHeHMH OanIbHO-PEHTHHIOBOM CHCTEMBbl OLEHKHM 3HaHWH cryaeHToB». BPC mo
JTCIIMTUIMHE OTpa’keHa B CXEME PacueTOB PEHTHHTOBBIX 0AJUIOB (anee — cxema pacyeTtoB). Cxema
pacueToB C(POPMHpPOBAHA B COOTBETCTBUU C Y4YEOHBIM IUIAHOM HAIpaBJEeHHUs, COIJacoBaHa C
PYKOBOJUTENIEM HayYHO-00pa30BaTEeIbHOTO HANIPABJICHUS, yTBEPKACHA JEKaHOM (PaKyJIbTeTa.

CxeMa pacyeToB JOBOAMTCS JO CBEICHMS CTYJEHTOB Ha IEPBOM 3aHATUU MO JIaHHON
JTUCHUTUIMHE W SIBIISIETCSI COCTABHOM YAacThIO paboyeid MporpaMMbl JUCHUIUTUHBI M COAEPIKUT
MHPOPMALIMIO 10 M3YYEHHUIO AUCLUIUIMHBI, yKa3aHHy B IlonmoxkeHun o OamibHO-peHTHHIOBOM
CUCTEMeE OIleHKH 3HaHui oOyuatomuxcs B PAHXulC.

[Ipy HakOMMUTENbHOM CHUCTEME OLCHMBAHUS pPE3YyJbTaTOB OCBOCHUS JUCLUIUIMHBI C
ucrionb3oBanueM BPC BO3MOXHO TONy4YeHHE 3adera/sK3aMeHa 110 pe3ysibTaTaM TeKYyIIEeTo
KOHTPOJIS («aBTOMATHYECKU») 0€3 MPOXOXKAECHUS POMEKYTOUHOHN aTTeCTalUH.

ATTecTanusi MOXKET MPOBOJAUTHCS KaK B BUJE 3CCE, TaK U B BUJIE TECTUPOBAHUS B CUCTEME
LMS Moodle.
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Ha ocuoBanuu m. 14 IlonoxkeHus o OaJIbHO-PEHTHHIOBOM CHUCTEME OIICHKH 3HAHUI
oOyuaromuxcsi B PAHXul'C B uHCTUTYTE mpuHATA cleAyromias IIKaja I[epeBojia OLEHKU W3

MHOT00aJNIbBHOM CUCTEMEI B HHTI/I6aJ'IJ'ILHy'IOZ

KoanuecTBo 6a/1510B Ouenka
NMPONUCHI0 OykBoii
96-100 OTJIMYHO A
86-95 OTJIMYHO B
71-85 XOPOIIIO C
61-70 XOPOIIO D
51-60 YAOBJIETBOPUTEIIBHO E
0-50 HEYJOBJIETBOPUTEIBLHO EX
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4.3. MeTonnuyeckne MaTepHaJIbl

IIpouenypa npoBegeHus NUCbMEHHOI0 IK3aMeHAa

ATTecTallMOHHbIE MCIBITAHUS TNPOBOAATCA MpenojaBaTeleM, BeIyLIMM JIEKIIMOHHbIE
3aHATHUSA 110 JAHHOW JUCLUILINHE.

ITpu npoBeeHNN MUCBMEHHOTO 3K3aMEHa B ayIUTOPUU MOXKET OJHOBPEMEHHO HAXOIUTHCS
9K3aMeHyeMasl IpyIIa B IIOJHOM COCTaBe.

DK3aMeHallMOHHbII OMIeT BBIOMpAET caM 3K3aMEHYEMBbIH B CilydaifHOM HOpSIJIKE.

DK3aMeHyeMble MOTYT I0JIb30BaThCs IMPOrpaMMOi y4yeOHOM IUCHMIUIMHBI, a TaKXke ¢
paspelIeHus IpenojaBareis KalbKyJIITOPaMH.

[Ipu mpoBeneHUM SK3aMeHa HK3aMEHYEMbIM MpeJIaraeTcsi OTBETUTh HA JIBA TEOPETUUYECKUX
BOIPOCA U BBIIOJHUTH JIBA IPAKTUUECKUX 33aHUSI B COOTBETCTBUHU C MPONHAECHHBIMU TEMaMH.

Bpems Hanmcanus sK3aMeHallMOHHOW paboThl cocTaBiger 90 MuH. (IO JKEIaHMIO
HK3aMEHYEMOI'0 OTBET MOXKET OBITh JOCPOUYHBIM).

W3noxxenue Matepuasa BEIETCs B JIUCTE OTBETA, KOTOPHIH 3aTeM (110 OKOHYaHUH HK3aMEHA)
CllaeTcs Ha MPOBEPKY IK3aMEHATOPY.

[TpoBepka pabOT BBINMOJHSAETCA 3K3aMEHATOPOM II0CIE OKOHYAHHUS SK3aMEHa U OLEHKH
BBICTABJISIIOTCS. B COOTBETCTBUU C KPUTEPUSMHU OLIEHUBAHUS.

B ciayyae BO3HMKHOBEHMSI COMHEHMIl OTHOCHUTENBHO TINIyOMHBI 3HAHHM 3K3aMEHYEMOI'O
HK3aMEHATOp MOXKET HPUITIACUTh €ro M 3aJaTh JONOJIHUTENIbHBIE M YTOYHSIOLIME BOIPOCHl B
npezenax yueOHOro MaTepuasa, BBIHECEHHOTO Ha 9K3aMEH.

OneHka pe3ylbTaToB  MUCBMEHHOTO  aTTECTAllMOHHOTO  MCIBITAaHUS  OOBSBISACTCA

9K3aMCHYCMbIM B JICHb €I'0 IIPOBCACHUA.

5. MeToauyeckue ykazaHus 1Jisl 00y4al0mMXcs M0 OCBOEHUIO TUCHMILIUHBI
MeToanyecKue yKa3aHus M0 BHINOJTHEHHI0 KOHTPOJIBHBIX padoT:

Jannblit Bua paboThI IPOBEPSET:

1) ycBoeHHe 00y4aromumMucs MOJYyYEHHBIX B X0/1€ 00y4YEeHUsI YMEHUH U HaBBIKOB;

2) cmnocoOHOCTh BBIOpPATh MHCTPYMEHTAJIbHBIE CpeAcTBA Uil OOpaOOTKM JaHHBIX B
COOTBETCTBHUH C IIOCTAaBJICHHOM 3aJaueii;

3) yMeHHe poaHaI3upOBaTh PE3YIbTAThl PACICTOB H 00OCHOBATH MOJIYYCHHBIE BHIBOIBI.

[Tpumepno 3a 2-3 Henenu [0 MPOBENEHUS KOHTPOJIBHOW paboThl oOyuaromemycs
HEOOXOIMMO TMOJIy4YdTh Yy TpernojaBareis INAOJOH KOHTPOJBHOW paboThl WIM NPUMEPHBIN
NepeveHb NMPaKTHYECKUX 3a/1aHUH, BXOAALIMX B KOHTPOJIBbHYIO paboTy, ¥ MOCE 3TOr0 NPUCTYITHUTh
K TTOJITOTOBKE.

[Tpu moAroToBKe K KOHTPOJIBHOU paboTe clieayer:
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1) HOBTOPHUTH TEOPETUUECKUI MaTepHal 110 TeMaM, BKIIFOUCHHBIM B KOHTPOJIbHYIO padoTy;

2) mpoCMOTpETh MaTepHallbl MPAKTUUECKUX 3aHITUN U JOMAIIHUX 3aJaHHH;

3) mompoOoBaTh PEMIUTh 3aJaHUs U3 I1a0JI0HAa KOHTPOJIBHOW pabOThl WM MPUMEPHOTO
NepevHs MPAKTUYECKUX 3a/1aHuil;

4) 3aKkpenuTh TMOJYYEHHbIE YMEHHMs U HaBBIKM, pelas [OXOXKHEe 3aJaHus U3
PEKOMEH/I0BaHHBIX MpPEMNoaBaTeseM YIeOHUKOB U Y4eOHO-METOANYECKUX TTOCOOHIA.

Eciu B mpouecce MOJArOTOBKM K KOHTPOJIbHOW paboTe BO3HHUKIM 3aTPyAHEHUS WU
TpeOyroTCsl Kakue-TM00 YTOUYHEHHMS M DPEKOMEHIAIMM, CIeAyeT OOpaTUTbCA 3a IMOMOINBIO K
IIPETIOAABATEIIIO.

MeTtoauyeckue yKazaHus 110 NOATOTOBKe K KOJUIOKBHYMY:

KomnokBuym — 93710 coOecenoBaHue IpenojaBaTenss M ydallerocs 10 3apaHee
OIpeIelIEHHBIM KOHTPOJIbHBIM BOIIPOCAM.

OcCO0OeHHOCTh KOJUIOKBUYMa B TOM, YTO 3TO HE MpOCTO (hopMa KOHTPOJS, a METO.
yIIyONieHHsI, 3aKperuieHUsT 3HaHUM ydYaluxcs, TaKk Kak B XOJe coOeceIOoBaHMs IPEroaBaTellb
UMEET BO3MOYKHOCTh Pa3bsICHUTh BOIIPOCHI, BOZHUKAIOIINE Y YUAIETOCs B IPOIECCE MOATOTOBKH.

OTOT BMJ JEATEIBHOCTH DPAa3BMBAECT HABBIK OCYILIECTBIATH cOOp, aHanu3 U 00pabOTKy
JTAHHBIX, HEOOXOJUMBIX JJIsl pelIeHUs] TPO(EeCCHOHANBHBIX 33/1a4.

Ha camocTosiTe/IbHy 0 IOATOTOBKY K KOJJIOKBUYMY 00y4aromeMycs OTBOJUTCS 2-3 HEAEH.

[Ipu moAroTOBKE K KOJUIOKBUYMY CIIEAYET:

1) mpocMOTpeTb KOHCHEKTHI JIEKUMH M MNPaKTHMYECKHX 3aHATMH M OTMETHTh B HHUX
MMEIOLINECS] OTBETHI HA BONPOCHI KOJIJIOKBUYMA.;

2) eciM KOHCHEKThl COJAEpKAaT HE BCE OTBEThl WM 4YacTb BOIPOCOB BBIHECEHO
IPENoIaBaTeIeM Ha CaMOCTOSTENbHOE PACCMOTPEHHE, HEOOXOAUMO M3YUHUTh COJIEpKaHUE yUeOHOH
JUTEPATyphl, PEKOMEHJOBAHHON peroiaBaTeseM;

3) B ciay4yae BO3HHMKHOBEHMS KakKuX-TMOO 3aTpyJHEHUH TIpH TOATOTOBKE CJEIyeT
00paTuThCA 32 MOMOILBIO K IPENOJaBaTEeIIo0.

CaMonoAroToBKa K NpakTH4YeCKUM 3aHATHAM

ITpy noATrOTOBKE K NPAaKTUYECKOMY 3aHATHIO 00y4JarolieMycsi HEOOXOMMO:

1) 03HaKOMHTBCS C COOTBETCTBYIOIIEH TEMOI MPOrpaMMbl AUCIUILTHHEI;

2) OCMBICIMTD KPYT U3y4aeMbIX BOIIPOCOB U JIOTHKY UX PaCCMOTPEHMUS;

3) TIATENbHO U3YUUTh JIEKIIMOHHBIM MaTepua;

4) n3y4nTh PEKOMEHA0BAHHYIO JIUTEPATYPy MO JAHHOU TEME;

5) 03HAaKOMHTBCS C BOIIPOCAMU OUYEPEIHOTO MPAKTHYECKOTO 3aHSATHSL.

Ba)kHpIM acleKTOM CaMOCTOSITEIbHOM TOATOTOBKM CTYAEHTOB SIBISETCSl padora ¢

OMOIMOTEYHBIM (POHIOM.
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Orta pabota mpearnonaraeT pa3jinyHble BapUAHTHI MOBBIIICHUS MPO(ECCHOHAIBHOTO YPOBHS
CTYJICHTOB B TOM UHCIJIE:

a) MOJIy4eHHEe KHUT B HAYYHOM aOOHEMEHTE;

0) U3y4YeHHe KHUT, )KypHAJIOB, ra3eT B YUTAIBHOM 3aJI€;

B) BO3MOXKHOCTB TIOMCKA HEOOXOJMMOI0 MaTepraa MocpeiCTBOM AJIEKTPOHHOTO KaTajora;

I) TOJXy4YeHHE HEOOXOIMMBIX CBEICHUH 00 HMCTOYHHMKAaX HHGOPMAIMH y COTPYIHHKOB

ONOJIMOTEKH.

6. YueOHnas suTepaTypa u pecypcbl HHGOPMALMOHHO-TEJIEKOMMYHUKAMOHHOM CeTH
"UHTepHeT", BK/IIOYAA NepeYyeHb Y4eOHO-METOAUYECKOro odecneyeHus J1JIs
CaMOCTOSITEIbHOM PadoThI 00y4ar0OIMXCS 10 JMCIUIIIHHE
6.1. OcHoBHas JaUTEpaTypa.

1. Croxk, JI. BBenenue B skonometpuky / JI. Ctox, M. Yotcon ; niep. ¢ anri. ; moxa Hayd. pea. M.1O.
TypynueBoii. — MockBa : Mznarensckuii oM «Jlenmo» PAHXwul'C, 2015. — 864 c. —
(Akapemuueckuit  yueOHuk). - ISBN  978-5-7749-0865-3. -  Pexum  jgocryma:

https://new.znanium.com/catalog/product/1043159

2. Hocko B.I1. Dxonomerpuka Kuwura 1, Y.1,2: yue6nuk. — M.: leno, 2011. — 672 c.

3. P. IsBuacon, x. I'. Mak-Kunnon, Teopus u MeTOIbl 3KOHOMETpPUKH, M3marenbckuil noM
«Jlenox, 2018, 936.

4. Kanroposuu I'.I'., Jlekuuu: AHanu3 BpeMEHHBIX pAJI0B, DKOHOMUYEeCKUH xypHain BIID, 2002,

NeNe 1-4, 2003, Nel.

6.2. lonoiHUTeIbHAA JTUTEPaTypa.

1. Kamepon 3.K. MukposkoHOMETpHKa: METOIbI U UX npuMeHeHus: Kuaura 1 YyeOHnoe nocobue /
Komepon D.K., Tpuemu IL.K., mep. ¢ anrn. mox wHayd. pea. Hememea b. - M.:MJl [eno
PAHXwul'C, 2015. - 552 c.: 70x108 1/16. - (Axkanemuueckuii yueOnuk) (Ileperér) ISBN 978-5-
7749-0955-1 - Pexxum goctyma: https://new.znanium.com/catalog/product/982080

2. DxoHomerpudeckuii ananu3. Kawra 1 / Yunesm 'pun; nmep. ¢ anrn.; nmox Hayd. Pen. C.C.
CunenbaukoBa u M. 0. Typynuesoit. —M.: U3natensckuii nom «Zleno» PAHXul'C, 2016. -760 c.
3. DxoHomerpuyeckuii aHanu3. Kawra 2 / Yumesm ['pun; nep. ¢ anrn.; mox nayd. Pen. C.C.

CunensaukoBa u M. 0. Typynuesoit. —M.: U3natensckuii nom «leno» PAHXul'C, 2016. -752 c.

6.3. YueOHO-MeTOqUUYECKOE 0OOeclieueHHe CaMOCTOATeILHOIH padoThI.

He npenycmotpeno.

32



6.4. HopmaTuBHBIE IPABOBbIE JOKYMEHTHI.

He npenycmorpeHo.

6.5. UnTepHeT-pecypchl.
. www.cbr.ru — llenTpanbsHusiii 6ank Poccun
. minfin.ru — MunucrepctBo ¢punanco Poccun
. www.gks.ru — 'ockomctar Poccun

. www.rbc.ru — Madopmanmonroe areHTCTBO «Poconsneckoncantuar» (Poccust)

wnm B~ W N =

. www.worldbank.org — Bcemupnsliii 6ank

6. www.imf.org — MexxIyHapOaHbII BaTIOTHBIN (GoHI

7. https://www.hse.ru/info — T'ocymapcTBeHHbBI YHHUBEpCHTET — BpICIIas MmIKojJa SKOHOMUKH
(Poccus)

8. www.beafnd.org - bropo skoHoMHueckoro ananuza (Poccus)

9. http://www.libertarium.ru/library - bubimoreka MarepraioB 0 SdKOHOMHYECKON TeMaTHKE

10. www.ecfor.ru PAH UHCTUTYT HapOoAHOX0351CTBEHHOTO POTHO3UPOBAHUS.

6.6. Unble NCTOYHUKH.
1. EnuceeBa U.M. (pen.). DOkoHoMeTpuKa: y4yeOHHMK Jyisi OakaiaBpuata U Maructparypel. — M.:
FOpaiir, 2015. — 449 c. — Cepus: bakanaBp u maructp. AkaieMHUIECKHI KypcC.
2. AucroB A.B., MakcumoB A.I'. DkoHoMeTpuKa: mar 3a maroM. — M.: I'Y BIIIO, 2006. — 179 c.
3. MenbHukoB P.M. DxoHOMeTpuKa: yueOHoe mocodue. — M.: IIpocmekr, 2014. — 288 c.
4. ba6emiko JI.O. OcHoBBI 3k0OHOMETpUYecKoro moaenupoBanus. — M.: IEHAH/I, 2016. — 432 c.
5. Matromok B.M., bamamosa C.A., JIazantok 11.B. OCHOBBI 3KOHOMETPHUYECKOTO MOJIETUPOBAHUS
¢ ucnonb3oBanueM EVIEWS: yue6Hoe mocooune — M.: PYJIH, 2011. — 206 c.
6. Kpemep H.III. DxoHomeTrpuka [DneKTpoHHBIH pecypc]: ydeOHHK i CTYJeHTOB By30B/ Kpemep

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

7. Hoyreptu K. BBenenue B skoHOMeTpHKY: YueOHuK. 2-¢ usn./ [lep. ¢ anrn. — M.: UHOPA-M,
2004. -432c.

8. Bep6ux M. (2008). [TyreBoauTeNs IO COBpeMEHHON sKOHOMeTpHKe. M., Hay4uHnas kuura.

9. Marnyc . P., Kateimes I1. K., [lepeceuxuit A. A. DxoHomerpuka. HauanbHblil kypce: YueOHUK.
—7-e u3n., ucnp. — M.: Jleno, 2007. — 504 c.

10. DxoHOMeTpHKa : y4eOHUK i OakanaBpuaTta u maructpatypsl / M. U. EnuceeBa [u ap.] ; mon
penakuueit Y. WM. EnuceeBoii. — Mocksa : M3narensctBo FOpaiit, 2019. — 449 c. — (bakanasp u
MarucTp. Axagemudeckuid kypc). — ISBN 978-5-534-00313-0. — Texct : anextponHsIit // IbC
FOpaiir [caiiT]. — URL: https://biblio-online.ru/bcode/431129
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http://www.iprbookshop.ru/8594

7. MaTepuaabHo-TeXHHYecKas 0a3a, HHGOPMALMOHHbIE TEXHOJIOTHH, IPOrPAMMHOE
obecnieyeHue U HHGOPMANMOHHbIE CIPABOYHBIE CHCTEMBbI
Ba3bl 1aHHbBIX, HHGOPMAIMOHHO-CIIPABOYHbIE H MOUCKOBbIE CHCTEMbI
1. www.biblio-online.ru —2nekTponH0-0nOMMOTeYHas cucteMa [DbC] HOpaiiT.

. http://www.iprbookshop.ru — Onekrponno-6ubanoreunas cucrema [IbC] «Iprbooks»

. https://e.lanbook.com - DnekTponHO-0MOIMOTeuHas cucteMa [DBC] «JlaHby.

. http://elibrary.ru/ - Hayunas snexkrponnas oubnmorexaElibrary.ru.

. https://new.znanium.com JnexkTpoHHO-O0MOIMOTEUHAas cucteMa [DBC] «Znanium.comy.

AN U B~ W

. https://dlib.eastview.com — Madopmannonnsiii cepsuc «EastView».

7. https://www.jstor.org - Jstor. [TosHbIE TEKCTBI HAyYHBIX KYPHAJIOB M KHUT 3apyOeKHBIX

M31aTEIbCTB.

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

9. https://link.springer.com - [ToJMHOTEKCTOBBIE MOTUTEMATHYECKHE 0a3bl aKaJeMUYECKUX
JKypHAJIOB M KHUT W3JIaTeIbCTBA Springer.

10. https://ebookcentral.proquest.com - Ebook Central. IlomHbie TeKCThI KHUT 3apyOexKHBIX

HayYHBIX H3]IaTEIbCTB.

11. https://www.oxfordhandbooks.com - JlocTym K HOJHBIM TEKCTaM CIPABOYHHUKOB
Handbooks m3natensctBa Oxford mo mpenMeTHBIM 00JacTsIM: SKOHOMHUKA M (PUHAHCHI, TPaBo,
OU3HEC U yIpaBJICHUE.

12.  https://journals.sagepub.com - IlomHoTekcToBasi ©0a3a Hay4YHBIX JKYpPHAJOB

aKaJeMUYECKOro U3JaTebCcTBa Sage.

13. CrpaBouHo-npaBoBas cuctema «KoHcynbTaHT».

14. Dy1eKTpOHHBIN TEPUOINYECKUN CIIpaBOYHUK «['apaHTy.

IIporpaMMHBIe, TeXHHYECKHEe M JJIECKTPOHHBIC CpeacTBa OOYYECHHS H KOHTPOJIA
3HAHHMH.

AyauTOpHUM OCHAIIEHB KOMIIBIOTEPOM C BBIXOJIOM B HHTEPHET.

[Tporpammuslii npoaykt Microsoft Office.

ITporpammuoe ob6ecrieuenue Eviews 7.0.
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