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

IJIAHUPYEMBIMHU peE3yJibTaTaMU OCBOCHUS IMIPOrpaMmMbl

I.1. ucimmumaa b1.0.10  «DkoHOMeTpHrKa» 00ecleunBaeT OBJIaJIeHUE CISAYIOIIMMHI

KOMITETCHIIHSIMHU:
Ounasa ¢hopma ooyuenusn
Kon
Kon
HanmeHoBaHue JTamna HaumeHoBaHue ITana 0CBOEHUsI
KOMIIeTEeHIH
" KOMIIeTeHIH OCBOEHWUSsI KOMIeTeHIHH
KOMIIETEHIIHH
Cnioco6HOCTB
CrnocoGHOCTh MIPUMEHEHUS
TPHMCHATH 3HAaHWH CHCTEMHOI'O aHajau3a Ha
OIIK OC-4 | skOHOMETpUYECKHE OIIK OC-4.1, OBHE XO3SHCTBYOIIHX
METONII NIl PEIICHHS OIK 0C-4.2 | YP y
CyOBEKTOB
MIPUKJIAIHBIX 33]1a4.
3aounasn ghopma 0odyuenus
Kon
Kox
HaumeHnoBanmue ramna HauMeHoBaHUe 3Tana 0CBOCHUS
KOMIIeTeHIH
" KOMIEeTEeHI U OCBOEHHSI KOMTIETeHIIM U
KOMIIETEeHIIHH
Cnoco6HOCTB
CrnocoGHOCTh MIPUMEHEHUs
MIPUMECHSITh .
3HAaHWH CHCTEMHOI'O aHajau3a Ha
OIIK OC-4 | sKOHOMETPUYECKHE OIIK OC-4.1 N
. ypOBHE XO3SICTBYIOIITUX
METONIBI JUISl  PEeIICHUS
CyOBEKTOB
MPUKJIAIHBIX 3a71a4.

1.2. Wcnons3oBaHue TPYIAOBBIX (YHKIHMH 00S3aTEIBHO TOJBKO IS MPOPECCHOHATBHBIX U

JOITIOJTHUTCIIBHBIX HpO(l)CCCI/IOHaJ'II)HBIX KOMIICTCHIINH.

2. O0beM H MecTO IMCHUILINHBI B cTpyKkType OIT BO

O0beM TMCHUITHHBI

Hucummmaa B1.0.10 «OkonomeTpuka» coctaBisier 10 3adeTHbIX eauHui, T.e. 360
aKaJIeMUYECKUX YacoB.

Ha xoHTakTHYI0 paboTy ¢ mpemnojaBareneM BbiieneHo 132 yaca, u3 HUX 644aca JNeKIUi U
64 yaca TpaKTUYECKUX 3aHATUH, 4 dYaca BBIJEIEHO HA KOHCYJBTAIMIO IO IPOMEXKYTOUHOU
aTTeCTAIlMH; HAa CAMOCTOATEIIbHYIO0 padoTy 00yJaronuxcs BeiieaeHo 156 yacoBist ouHOM ¢/o.

Ha xoHTakTHYI0 paboTy ¢ nmpenojaBareieM BblAeIeHO 32 4acoB, U3 HUX 14 4acoB JeKIuil u
14 4yacoB mpakTUYECKUX 3aHIATUH, 4 Yaca BBIAEIEHO HA KOHCYJBTALMIO IO IMPOMEXYTOYHOMN

aTTeCTaIliy; Ha CAMOCTOATEIHHYIO0 padboTy 00yJarommxcs BeieneHo 310 yacoB uyist 3a09HOH ¢/0.

Mecto aucuunimmabl B ctpykrype OII BO



Juctumuaa b1.0.10  «OxoHoMeTpuka» u3ydaercs Ha 3 Kypce, B Su 6 cemecTpax s

CTYJICHTOB O4HOU (/0; Ha 3 1 4 Kypce, B 6 1 7 cemecTpax Ui CTyICHTOB 3a09HOU (h/0

Hucummmaa b1.0.10 «DxoHOMeTpuKkay peanusyetcs nocie udydeHus aucuummiabl.b.06

«Teopus BeposiTHOocTel»; b1.5.07 «MaremaTuueckas CTaTUCTHUKA.

I/I3y‘-IeHI/IC JAUCHUIUIMHBI 3aKaHYHUBACTCA 9K3aMCHOM B KaKIOM U3 CCMCECTPOB.

3. CopepskaHue U CTPYKTYPa AUCHMILIMHBI

Ounasa ¢hopma ooyuenusn

Ne i/

HanMeHOBaHHE TEM
(pa3nesioB)

O0LeM JHCHUILIMHEL, AK. Yac./ 4ac.

KonTakTHas padora
odyuaroumuxcs ¢
npemnojaaBaresemM

10 BHJIAM Y4eOHBIX 3aHATHIA

J JIP 3 | KCP

Bcero CP

dopma
TeKyllero
KOHTPOJISI
ycneBaeMocTu* *
9
NMPOMeKYTOYHOM
aTrecTaluu™**

Tema 1.

DKOHOMETPHKA U €€ CBSI3b C
SKOHOMUYECKOU TEOPUEH.
Merononorus
SKOHOMETPHUIECKOTO
uccnenoBanus. TUIbI
HSKOHOMUYECKHX JIAHHBIX

Kon

Tema 2.

Mopene napHO# TMHEHHON
perpeccuu. Merona
HAaUMEHBIITNX KBaJPaTOB.
Teopema ['aycca-Mapkosa

20 4 4 12

K,Kon

Tema 3.

IIpoBepka rumores B
MOJIEJIN HapHOU TMHEUHOU
perpeccuu. Beibop
“HanIyyIie” MOJeNu.
Hapymrenune npeamnocsuiok
Teopemsl ['aycca-Mapkosa.
Perpeccus 6e3 cBoO0OHOTO
4JIeHa

26 6 6 14

K,Kon

Tema 4.

Mogens MHOXECTBEHHOM
JIMHEHHOU perpeccum.
MHK. Teopema I'aycca-
Mapkoga. ITposepka
BBITIOJTHEHUS CTaHAAPTHBIX
MIPEIIOI0KEHHH 00
omuOKax B JIMHEHHON
MoJIeT HabIIoAeHUH

20 4 4 12

K,Kon

Tema 5.

IIpoBepka runores u
CTaTUCTUYECKHE BBIBOJIbI B
MOJIENIM MHOKECTBEHHOM
JIMHEHHOU perpeccuu

14 2 2 10

K,Kon

Tema 6.

Henuneiinvie
PETrpPECCUOHHBIE MOJIEIIN

20 4 4 12

K,Kon

Tema 7.

O11eHKa HCClIeI0BaHMMA,
OCHOBAHHBIX Ha
MHOYKECTBEHHOM perpeccuu

20 4 4 12

K,Kon




O0beM IMCHUILIMHBI, aK. Yac./ yac. dopma
KonTakTHas padora TeKyLIero
Ne n/m HaunmMeHoBaHue Tem o0y4aromuxcs ¢ KOHTPOJI
B (pa3nenioB) Bcero npemnoaaBaTesieM CP | ycnmeBaemocTu*®*
M0 BUJIAaM YY€OHBIX 3aHATHIT ,
J JIP I3 | KCP NPOMEKYTOYHOM
CranuoHapHbIe BpeMeHHbIE
Tema 8. 34 10 10 14 K,Kon
panel, Monenu ARMA
Hecranuonaphsie
BPEMEHHBIE PSIIIbI.
Nneatudukanus K,Kon
Tema o, | ACHTHOUKAL 30 8 8 14
CTallMOHAPHBIX 1
HECTAlMOHAPHBIX PSIOB B
pamkax mozeneiit ARIMA
PerpeccuonHbiii aHanm3
JI1 CTaHUOHAPHBIX
Tema 10. | * HoHap 26 6 6 14 K,Kon
BPEMCHHBIX PSJIOB.
JluHaMuyeckue Moien
Perpeccuonnslii ananus
HECTAalIlMOHAPHBIX KK
,Kon
Tema 11. | BpeMEHHBIX PSJIOB. 26 6 6 14
KounTerpanus u moaenu
KOPPEKITUH ONMTHOKaMHU
Mojenu naHenbHbIX
Tema 12. | o~ 20 4 4 12 Kon
JTAHHBIX
Mopenu ¢ orpaHUYEeHHON K,Kon
Tema 13, | OACMH € OTP > 20 4 4 12
3aBHCHMOM ITepeMEHHOM
KoHcynbranyuy Ha IpOMEXyTOUYHYIO 4
aTTeCTaIUI0
[TpomexyToUHas aTTECTAIMS 72 k3 (2)
Bcero: 360 64 64 156
3aounan ¢hopma odyuenusn
O0beM IHCHUILIMHBI, aK. Yac./ 9ac. ®opma
KonTakTHas padora TeKy1lero
KOHTPOJIsI
HaumeHoBaHMe TeM 00yMaKomuXCs © P -
Ne n/m npenogaBareaeM ycneBaemMocTH
(pa3nesioB) Bceero . | CP
M0 BHIAM Y4eOHBIX 3aHATHIl ,
NMPOMEKYTOYHOM
J | ap | m3 | Kcp POMENyTOREOL
aTTecTalun
DKOHOMETpPHKA H €€ CBSI3b C
3KOHOMHUYECKOU TEOpUEH.
Mertononorus Kon
Tewma 1. " 26 2 - 24
HKOHOMETPUIECKOTO
uccrenoBaHus. TUIBI
OKOHOMMWNYCCKUX NAaHHBIX
Mogenps napHOi JIMHENHON
erpeccuu. Meto
Tema 2. | PP 8 26 - 2 24 K.Kon
HaMMCHBIINX KBaApaToOB.
Teopema ["aycca-MapkoBa




HaumMmeHoBaHHe TEM

Ne n/m
(pa3nenioB)

O0beM JUCHHUILIMHBI, aK. Yac./ Jyac.

Bcero

KonTakTHas padora
odyuyaroumuxcs ¢
npenogaBareieM

10 BHJIAM Y4eOHBIX 3aHATHI

J JIP I3 | KCP

CP

dopma
TeKyllero
KOHTPOJISI
ycneBaeMocTu* *

b
MPOMeKYTOYHOM

TIpoBepka rumnores B
MOJIEJIN TapHOM TUHEUHON
perpeccuu. Beidop
“HaMTyy4IIe” MOJENH.
HapyuieHne npeanocsiiok
Teopemsl ['aycca-Mapkosa.
Perpeccus 6e3 cBobogHOTO
YJIeHa

Tema 3.

26

24

K,Kon

Mopgenbp MHOXXECTBEHHOM
JIMHEHHOU perpeccum.
MHK. Teopema I'aycca-
Mapkosa. IIpoBepka
BBITIOJTHEHUS CTAHIAPTHBIX
NPEATIONOKEHUH 00
omuOKax B JIMHEHHON
MOJIenH HabIIoAeHUH

Tema 4.

26

24

K,Kon

IIpoBepka rumnores u
CTaTUCTHUYCCKUEC BbIBOJbI B
MOJIEJIM MHOKECTBEHHOMN
JIMHEWHOM perpeccuu

Tema 5.

26

24

K,Kon

Hemnuneiinpie
pErpeECCHOHHBIE MOJIEIIN

Tema 6.

26

24

K,Kon

Or1eHka McCiIeI0BaHMMH,
Tema 7. | oCHOBaHHBIX Ha
MHOYKECTBEHHOMN pErpeccuu

26

24

K,Kon

CTaL[I/IOHapHBIe BPCMCHHBIC

Tema 8. psasl, Monenu ARMA

26

24

K,Kon

Hecranuonapheie
BPEMEHHBIC PSIBL.
Wnenruduxanus
CTAITMOHAPHBIX U
HECTAITMOHAPHBIX PSIOB B
pamkax Mozene ARIMA

Tema 9.

26

24

K,Kon

PerpeccuonHslil ananus
JUTSL CTALIMOHAPHBIX
BPEMEHHBIX PSI/IOB.
JluHaMugeckue MoJienu

Tema 10.

26

24

K,Kon

Perpeccuonnsliii ananus
HECTAaIlMOHAPHBIX

Tema 11. | BpeMEHHBIX PSIIOB.
Kounrerpauust u Mmogenu
KOPPEKIIUU OMIHOKaMHU

26

24

K,Kon

Mopaenn naHeTEHBIX
JAHHBIX

Tema 12.

26

24

Kon

Mogenu ¢ orpaHuYeHHOM

Tema 13. " o
3aBHCHUMOM MTEPEMEHHOM

26

22

K,Kon

KoncynpTanum Ha IPOMEXyTOUHYIO
aTTECTALUI0

[IpomMexyTouHas aTTecTanus

18

K3 (2)

Bcero:

310

14 14

310




** — hopmel mekywe2o KOHmMpos ycnesaemocmu: Koumponvhas paboma (K), konnoxsuym (Kon).
X hopmbl npomedsicymounoti ammecmayuu: IK3amen (OK3).

Conep:xanue QMCUMILIHHBI

Tema 1. JDxoHOMeTpHKa U ee CBfA3b € JKOHOMHYECKOH Teopueil. Metonosorus
IKOHOMETPUYECKOI0 Hcc/ie0BaHUA. THIIBI IKOHOMHYECKHX JAHHBIX.

DKOHOMETpPUKA U €€ CBsA3b C SKOHOMHUYECKOM Teopuel. Ha kakue BONMpPOCHI MO3BOJSIOT
OTBETHTh YKOHOMETPUYECKHE METOJIbl. MoIenn CBSI3M U MOJIENI HAOJIOJICHUI; SKOHOMETpUIecKas
MOJIENb, T0OA00paHHas MOJieb. THUIIBI JaHHBIX U Mojieel. ICTOUHMKH CTaTUCTUYECKUX JTAaHHBIX.

Tema 2. Mogegr napHoil JuHelHOW perpeccud. Meroa HaMMeHbIIMX KBaJApaToB.
Teopema I'aycca-Mapkoga.

Teoperuueckass u BbIOOpOYHas perpeccus. MHTepnperanus CIydyailHOro 4ieHa.
JIuHeHOCTh perpeccuu 1Mo nepeMeHHbIM U napameTpaM. Metoa HaumeHbMx kBaapatoB (MHK).
Ceoiictrea MHK omenok mnapamerpoB mogmenu. ['eomerpuss MHK. Ilpenmonoxkenus metona
HAaUMEHBIIINUX KBaapaToB U Teopema ["aycca-MapkoBa. Beibopounoe pacnpenenenne MHK onenku.

Tema 3. IlpoBepka rumores B MoOJeJM MNapHO JHHeilHOW perpeccun. BpiOop
“namnyqmein” moneaun. Hapymenue npeanocsliiok teopembl I'aycca-Mapkosa. Perpeccus 6e3
CBO0OOTHOI0 YJICHA.

[IpoBepka CTaTUCTUYECKUX THUMOTE3 O KO3 UIMEHTaX perpeccud W JOBEpHUTEIbHbIC
UHTEpBaJbl. J[ByCTOPOHHME M OJHOCTOPOHHHUE TUNOTE3bl. Perpeccust ¢ OGMHapHOI 00BsACHSIOMIEH
nepemMeHHo. Kputepun kauecTBa NpHOMMKEHHS TAHHBIX MOJIENBI0O W WX HCHOJIB30BAHUE IS
BBIOOpa Mojenu. Hapymienus npeanonoxeHuit TeopeMsl ['aycca-MapkoBa (TeTepoCcKeJaCTUIHOCTb,
aBTOKOPPETUPOBAHHOCTb) M MX TMOCHEACTBUSA. Meroabpl «OOphOBI» €  HApYLICHUSIMH
MPEAIONOKEHUN  TeopeMbl ['aycca-MapkoBa. Mcnonp30BaHHE  OLEHEHHOW MOJENM IS
IIPOrHO3UPOBAHMSL.

Tema 4. Mongeiab MHo:KecTBeHHOH JuHeiiHoM perpeccun. MHK. Teopema I'aycca-
Mapkosa. [IpoBepka BbINOJHEHUS CTAHAAPTHBIX MPEANOJ0KeHUH 00 OMUOKAX B JIUHEHHOMI
MO/1eJIM HA0JII01eHHIA.

CMmelieHde u3-3a TPOIMYIICHHOW mMepeMeHHOW. Mojaenb MHOXECTBEHHON JIMHEHHON
perpeccun. OlieHKa HaMMEHBIIMX KBajapaToB. [IpenmonokeHns Merosa HaUMEHbBIIHUX KBaJIpaToOB
JUIT MOJIENM MHO>XECTBEHHOM JIMHEWHOW perpeccun u Teopema [aycca-MapkoBa Ilposepka
BbInonHeHus: npennonoxkennii MHK. Hapymenus npennonoskenuit teopeMsl ['aycca-Mapkosa

(reTepocKeacCTUYHOCTh, MYJBTHKOJIJIMHEAPHOCTh, aBTOKOPPEIUPOBAHHOCTD), MX IMOCIEICTBUS U



MeTOAbI «00prOb ¢ HUMH. KpuTepun kadecTBa NpUOIMKEHUS JAHHBIX MOJICJIbIO MHOXKECTBEHHOM
JMHEHHON PErPecCHH U MX MCIIOIb30BaHME IJIsi BBIOOpA MOJIEIH.

Tema 5. IlpoBepka rumore3 U CTATUCTHYECKHE BBIBOJAbI B MO/JeJH MHOKECTBEHHOM
JIMHEHHOM perpeccuu.

[TpoBepka rumore3 M JOBEpUTENbHBIC MHTEPBAJIBI A OAHOTO Koddduimenta. [Iposepka
COBMECTHBIX THUNOTe3. TecTUpoBaHHE OrpaHMUYEHHs, BKIFOYAIOUIETO HECKOJIBKO KOA((HUIMEHTOB
Mozenu. TectupoBaHue crierupUuKaIuyd MOICTH MHOKECTBEHHOU JIMNHEWHON PErpecCcu.

Tema 6. HeiuHelinble perpecCHOHHbIE MOJIEJIH.

OOmast  crparerust MoJeNUpOBaHUS  (YHKIMM  HENMHEHHOM  perpeccuu.  Buuel
HenuHeHocTu. [lapHas HenuHelHas perpeccus. BzaumopedcTBUEe MEXAY HE3aBUCHUMBIMU
IIEPEMEHHBIMHU.

Tema 7. Ouenka uccijie1oBaHUl, 0CHOBAHHBIX HA MHOKECTBEHHOI perpeccum.

BHyTpeHHss 1 BHELIHssI 000CHOBAaHHOCTh HMccieoBaHus. CMeleHne U3-3a MPOIyIEHHbBIX
MIEPEMEHHBIX, CMEIICHNE HM3-32 OIINOOK M3MEPEHUsS] OOBACHSIOMINUX IMEPEMEHHBIX, OTCYTCTBYIOIIUE
JTaHHbIE, CMEIICHHE M3-3a 0TOOpa HaOI0JAeHUH, HenpaBuibHas crienudukanns (yHKIHOHATbHON
dopmbl perpeccun. B3anmMHoe BiMsHUE nepeMeHHbIX. CHUCTEMbl OJHOBPEMEHHBIX YPAaBHEHUI.
CtpykTypHas U TmpuBeldcHHas (OpMBl. DK30T€HHbIE, JHJOTCHHbIC, TpeAoNpeeICHHbIC
nepeMeHHble. MaeHTHPHUINPYEMOCTh OTAENBHBIX YpPaBHEHUH CTPYKTYpHOH (opmbl. OrieHnBaHUE
CUCTEMbl OJHOBPEMEHHBIX YypaBHEHHH. BHyTpeHHsis U BHemHsAs OOOCHOBAHHOCTbH IIPU
IIPOrHO3MPOBAHUM 110 MOJENH perpeccu. IIoHsaTHE 0 METOE NHCTPYMEHTAIBHBIX IEPEMEHHBIX.

Tema 8. Cranmonapubie BpemeHnHble psiibl, Mogean ARMA.

Bpemennoii paa. Croxactudeckuil ciayyaitHsiii npouecc. CTallMoOHapHbIE BPEMEHHBIE PSJIbL.
ABTokoppenaunoHHas gyHkuus. bensiii mrym. [IpoBepka Ha rayccoBCKuid Oenblil mIyMm.

MA(q). Onepatop 3ana3asiBanust. MA(1).

WnentuduuupyemMocts, yciaoBue oOpatumoctd. JluHeiHble mnpomeccel. PasnoxxeHue
Bonppa. [Ipumeps! cTalimOHapHBIX BPEMEHHBIX PSIIOB B OKOHOMHUKE.

[Tpouecc AR(p), ycnoBue cranmonapHoctu. [IpeacraBineHue B BUie CKOIB3ALIETO CPETHETO
0ECKOHEYHOI0 MOPSI/IKA.

MA(q) — ycnoBue o00paTUMOCTH — TMpEACTaBIEHHE B BHJE Ipoliecca aBTOPETPECCHH
6eckoHeuyHoro nopsiika. Heodpatumsiii mporecc MA(1). IIpouecc aBroperpeccuu, HaunHAIOLUIUICT
B OIpEJCICHHBIA MOMEHT BPEMEHH, BBIXOJ Ha CTa0WIbHBIA pexkuM. Koppemorpamma mporecca
AR(p). YpaBuenus lOma-Yokepa. Mogenmn ARMA, ycinoBue cTalimoHapHOCTH, MpodiieMa o0mux
MHoxuTened. Monenu ARMA, yunTeiBaronyie ce€30HHOCTb.

Wnentndukanus cranroHapHod wmoxenn ARMA 10 aBTOKOpPENSIMOHOW M YacTHOM

aBTOKOpPENSIUMOHHON  (yHKuusM. Tabmunpel  moBeneHUs  KoppenorpamM.  Beibopounas



KoppenorpaMMa. DproaudHocTb. Kpurepuu A NMpoBEpKM PAaBEHCTBA HYJIIO aBTOKOPPEIALMN U
JacTHBIX aBTokoppensuuil. IIpencraBnenne u npumenenue Q-tectoB bokca-Ilupca u Jlbronra-
Bbokca qii rpynnsl BEIOOPOYHBIX aBTOKOPPEIIALINMI.

Merononoruss  bokca-JlxenkuHca. OrneHuBaHWe — cTaroHapHod  Mmoaenmu  AR(p).
OnenuBanue cranuoHapHoit wmomenn MA(q). OuenuBanue cramuoHapHod ARMA(p,q).
JlnarHocTrka OleHeHHOW Moienu. Bbibop Moienu, OCHOBaHHBINH Ha HH()OPMAITMOHHBIX KPUTEPHUSX.
[IporHo3upoBaHe Ha OCHOBE MO1I00paHHON MOJIETH.

Tema 9. Hecranmuonapuble BpeMeHHble psiabl. UaeHTH(UKANMS CTANMOHAPHBLIX H
HEeCTAMOHAPHBIX PSIIOB B pamKkax moaeseil ARIMA.

Hecrannonapusie psasl. [Iponecc, cranvoHapHBI OTHOCHUTEIBHO JE€TEPMUHUPOBAHHOIO
tpeaa. Croxactuueckuit Tpera. TS u DS psaasl. Monenun ARIMA.

Kputepun [Juxu-®ymiepa. PasBurne wu wunoctpauus Ttecta [uku-Oymiepa u
pacmmperHoro tecra Juku-dymnepa Ha HaaM4yMe €IMHUYHOIO KOpHSA. UyBCTBUTENIBHOCTH K
HaJIU4MIO JETEPMUHUPOBAHHBIX perpeccopoB. F-crarucrtuku. KBagpatmunslid Tpenn. KpaTtHbie
KOpHU. MHOroBapuaHTHas mpoueaypa.

Hpyrue xputepun. [lonstue o tecte @ummmrnca-Ileppona. [Tonarue o Tecte Kwiatkowski,
Phillips, SchmidtandShin (KPSS, 1992) Ha cTanmonapHOCTb.

[Tonsitue o Tecte DF-GLS, pa3pabdorannoro B Elliott, Rothenberg, andStock (1996).

HccnenoBanue mnpoOsieM, BO3HHUKAIOMIMX MPU TECTUPOBAHUU Ha EIWHUYHBIA KOpPEHb
(xputuka Henmscona m Ilmoccepa (NelsonandPlosser (1982)) TecToB Ha €IWHUYHBIA KOpEHB).
HccnenoBanne HEKOTOPHIX TECTOB HAa €JUHWYHBIM KOPEHb NMPH HAJIWYMM CTPYKTYpPHOTO CJIBMIa.
ITonstue o Ttectax Ileppona u 3uBOTa-DHApPIOCA HA EIMHUYHBI KOPEHb MpPU HAIMYUU
CTPYKTYPHBIX CABHUIOB B JIaHHBIX. [IOHATHE O CE30HHBIX €IMHUYHBIX KOPHSX.

Tema 10. PerpeccuoHHbIli aHAIM3 UIsE CTANMOHAPHBLIX BpPEMEHHBIX PSIO0B.
JAuHamMuyeckue MoJeJIu.

Junamuueckue mojenu. Mojens BEKTOpHOW aBToperpeccuu (vectorautoregressivemodel,
VAR). VcnoBue crabunbHoctH VAR, HaxoxnaeHue crtaOuiabHOro coctosHusi. OTkpbiTas VAR.
HaxoxneHue ctaOmibHOM CBSI3M Mexay psaamu, cocTaBisiomuMu VAR. TTogbop u oneHnBaHue
VAR, numarHoctuueckue rmpoueaypbl. Vcronb3oBaHHE MHOTOMEPHBIX — HMH(OPMAIMOHHBIX
KputepueB: Axauke, XeHHaHa-Kywnna) u IlIBapua-baiieca. Bribop crneundukamum Mojeny,
ONTHUMAJIbLHOU INTyOUHBI 3aNa3/bIBAHNN, OCHOBAaHHOW HAa MH(POPMAIIMOHHBIX KPUTEPHUSIX.

Tema 11. PerpeccMOHHBIH AaHAJW3 HECTAIMOHAPHBLIX BpPEMEHHBIX PSIA0B.
KonnTerpanusi 1 Mmoaeju KoppeKIuu OUOKaMH.

Jloxknas (kaxymiasics, MHHMAasi) pPETrPECCHOHHAas CBsI3b MEXAY HECTalMOHApHBIMU

BPEMEHHBIMU psiilaMi. KOMHTErpupOBaHHBIE BPEMEHHBIE PAJIbI, PAHT KOMHTErpauuu. Bo3moxHbIe
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IIPUMEHEHNsI K SKOHOMMUYECKHM MOJENAM. TeCcTUpOBaHME Ha HajauuuMe KOMHTerpauuu. Teopema
npencraBieHus [ 'peitHmkepa, Moaens koppekmuu ommbkamu (ErrorCorrectionModel — ECM),
unaTepnperanus  kodhdumuento ECM. JIyxcrynendatas mpouenypa OuHria-IpeidHmxepa
noctpoenuss ECM no nMeromumcsi CTaTUCTUYECKUM JaHHBIM.

TecTupoBaHMe Ha HaJIM4uME€ KOMHTETpPAlMM MEKIY HECKOJBKUMH BPEMEHHBIMHU pAaMU U
OIpe/ieicHHe PAaHra KOMHTEIPalliy C HCIONB30BaHMEM HpoLeayphl Moxancena. Bribop Mojgemn ¢
MCIIOJIb30BaHUEM MH(POPMAITMOHHBIX KPUTEPUEB.

Tema 12. Moneau naHeJbLHbIX JaHHBIX.

PerpeccronHble MOAENH JJIsi NTAHENIbHBIX JaHHBIX, cOAllaHCHpPOBAaHHbIE MaHenu. Mojelns ¢
¢duxcupoBanHbIMH S dexktamu. Monenb co ciydaitHeIMU 3 dexTamu. BiOop MExIy MOAETBIO C
(buKCcHpOBaHHBIMU 3PPEeKTaMU U MOJAECIBIO CO CIydyalHbIMU 3 (deKTaMu.

Tema 13. Moaesiu ¢ OrpaHUYEHHOI 3aBUCMMOM NIepeMeHHOI.

Mogenu OunapHoro BbIOOpa. HemocTaTku nMHEHHOW BEpPOSTHOCTHOM MOJENH, MPOOUT-
MOJEINb, JIOTUT-MOJAENb. Mojaenun MHOXECTBEHHOTO Mopeins

BEIOODA. YHOPSI0YCHHOTO

MHOXECTBEHHOTO BbIOOpa. MoJienu ¢ IIeH3ypUpOBaHHON 3aBUCUMON TIEPEMEHHOM.

4. MaTtepuaJjbl TEKylIero KOHTPOJIsl yCIeBAeMOCTH 00y4aomuxcs U GoHI OLeHOYHbIX

Cpe/ICTB MPOMEKYTOYHOM ATTECTAIUM MO JUCHHUILINHE

4.1. Tekyumuii KOHTPOJIb YCIIEBAeMOCTH

4.1.1. ®opMBI TeKyl1ero KOHTPOJIS yCIIeBAeMOCTH

Tema (pa3aeJ)

MeTtoasl TeKyuero
KOHTPOJISI
yCIIeBaeMOCTH

Tema 1. DKOHOMETpUKAa M €€ CBSI3b C SKOHOMHYECKOW TEOpUEH.
Merononorus HYKOHOMETPHUUYECKOTO UCCIICIOBaHMU.
SKOHOMHYECCKUX JaHHBIX.

Tumst

Konnoksuym

Tema 2. Mopaenbs mapHoW JMHEHHON perpeccur. MeToJ HaMMEHbIIINX
kBapaTtoB. Teopema ['aycca-Mapkoga.

KonTponbshas pabora
Konnoksuym

Tema 3. IlpoBepka runore3 B MOJENIN MAPHOW JIMHENHOW PETrPECCHU.
BeiOop “Hamnyumieit” monenu. HapyiieHune NpeArnochbUIOK TEOPEMBI
["aycca-MapkoBa. Perpeccust 6e3 cBOOOIHOTO YiieHa.

Konrtponbshas pabora
Konnoksuym

Tema 4. Monenb MHOXKeCTBEHHOM JmuHeWHoN perpeccun. MHK.
Teopema TI'aycca-MapkoBa. IIpoBepka BBINOJHEHUSI CTaHAAPTHBIX
MIPEANOI0KEHUA 00 OMMMOKax B TMHEHHOW MOJIETN HAOIOICHUN.

KontponsHas pabota
Konnoxsuym

Tema 5. IlpoBepka rumore3 M CTAaTUCTHYECKHUE BBIBOJBI B MOJEIH
MHO>KE€CTBEHHOMW JIMHEHMHOUN perpeccum.

Konrtponbshas padora
Konnoksuym

Tema 6. Henuuelinble perpecCUOHHBIE MOJIEINH.

KoHnTtponsHas padota
KonnokBuym

Tema 7. OueHka HcclIeqOBaHHH, OCHOBAHHBIX Ha MHOMKECTBEHHOH
perpeccun.

KonTpomnbHas paboTa
Konnoxsuym
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Tema 8. CtanmonapHsie BpeMeHHbIe psibl, Mogenn ARMA. Konrponbhas pabora

Konnoksuym
Tema 9. HecrammonapHele BpeMeHHBIE psaabl. HaeHTHGUKaIMS KonrponbHas paboTa
CTallMOHAPHBIX U HECTAIMOHAPHBIX PsIOB B paMkax mojeneid ARIMA. KosutokBuym
Tema 10. PerpeccHOHHBIN aHaNW3 [ CTAllMOHAPHBIX BPEMEHHBIX KouTponsHas pabora
psnoB. JluHamMuueckue MoIenu. KostokBuym
Tema 11. PerpeccMOHHBIN aHaau3 HECTAIIMOHAPHBIX BPEMEHHBIX KoHTpobHast paboTa
psnoB. KouHterpanust © Mo KOPPEKIMH OIIHOKAMHU. KosokBuym
Tema 12. Moaenu naHeIbHBIX JaHHBIX.

Konnoksuym
Tema 13. Monenu ¢ orpaHi4eHHON 3aBUCUMON IEPEMEHHOI. Konrponsnas pabora

Konnoksuym

4.1.2. MaTepuaJibl TEKyl1ero KOHTPOJISA yCIIeBAeMOCTH

THHoBbIE OLICHOYHBIE MATEPHAJILI IO TeMaM 1. « IKOHOMETPHKA M e€ CBA3h ¢ JKOHOMUYECKOM

Teopueil. MeT0a0JI0THS ~ IKOHOMETPHYECKOI0  HccaeoBaHusA. THIbI 3KOHOMHUYECKHX

JAHHbIX».

Bonpochl kK KOJIJIOKBUYMY:

1.DxoHOMETpHKA U €€ CBA3b C IKOHOMHUYECKOU TEOPHEH.

2.Ha xakue BOmpOCHI MO3BOJISIIOT OTBETUTh 3KOHOMETPUUECKHUE METO/BI.
3. Mojenu CBSI3U U MOJIENIH HAOIIOACHUH.

4. DxoHOMETpHUUYECKask MOJIEIb, TI0I00paHHAsI MOJIETTh.

5. Tunel JaHHBIX U MOJIEJIEN.

5.ICTOYHUKHN CTATUCTUYECKUX NAHHBIX.

THHoOBLIE OILICHOYHBIE MATEepHaJbl N0 TeMaM 2. «MoaeJh HNApHON JHHEHHOH perpeccum.

Metoa HauMeHbIINX KBaAPaToOB. Teopema ['aycca-MapkoBay.

BapuaHT 3a1aHus1 KOHTPOJILHOMH PadoTHI:
TonoBble n0XOAHOCTH akumuii kommamumii A  w B | npumamnexammx oxHoit orpaciu

MPUBCJCHLI B Ta6J'II/II_I€‘.

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 MOAENs MApHOW JMHEWMHON PErpeccrH, MO3BOJISIONIYIO OLCHUTh 3HAYECHHSI TOJOBBIX
JIOXOJHOCTEH aKIMii KOMIIAHHA A 110 3HAYESHHSM rOIOBBIX JOXOJHOCTEH aKImili KOMITaHuu B
Bonpochl kK KOJUIOKBUYMY:

1.TeopeTrueckast 1 BHIOOPOYHAS PErPECCHS.

2.WnTepnperanus cay4yaiiHOTrO WiIEHa.
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3.JINHEMHOCTH perpeccuu Mo NEPEMEHHBIM U NTapaMeTpam.
4 Meton naumenbiux kBajapatos (MHK).

5.Cporictea MHK oneHOKk mapaMeTpoB Mozemnu.
6.I'eomerpus MHK.

7.I1pennonoxenns MHK u teopema I'aycca-Mapxkosa.

8.Bribopounoe pacnpenenenue MHK onenku.

TunoBble onEHOYHBLIE MaTepHaJbl o TeMaM 3. «IIpoBepka rumores B MOIEJHM IAPHOWM

JUHEHHOM perpeccuy. Bpioop “Hamiavyinei” moaean. HapviieHue NpeanochblIOK TEOPEeMbI

I"'aycca-MapkoBa. Perpeccusi 6e3 cBOOOTHOI0 YIeHAY.

BapuaHTt 3a5aHus KOHTPOJIbHOM padoThI:
N3yuyaeTcs 3aBHCHMOCTb KOJIMYECTBO TOBApOB, NMPOU3BEINCHHBIX € AedekroM Y , oT oObeMa

CBEPXYPOUYHBIX YaCOB x|

11,6 [ 1,9 [25 |29 3,2 3,7 3,9 4,1 4.8 4,9

o 10 ogHOpoaHbIM 3aBOJaM 3a 201X roa.

yi 84 193 199 (10,2 |10,7 | 11,2 |11,6 | 124 |13,6 | 14,6

Heob6xomumo:

1. Paccunrare napaMeTpsl NapHOM JIMHEHHOW PETPECCUH.

2. Onpenenutb KO3PPHUIUEHTH KOPPEISIINAN U JETEPMHUHAIUH.

3. OUEHHTH MOJIENB Y€PE3 CPEAHION OMMUOKY annmpokcumanuu A u F-xpurtepuii ®uiepa.

4. OnpenenuTb CTAaTUCTUYECKYIO 3HAYUMOCTb [TaPAMETPOB PErPECCUH U KOPPETIALMH.

Bonpocel kK KOJLLIOKBHYMY:

1.IIpoBepka CTAaTUCTHYECKUX THIIOTE3 O KO (HUIIMEHTAX PETPECCHH U JTOBEPUTEIIbHBIC HHTEPBAJIBI.
2.J]IByCTOPOHHHE U OJHOCTOPOHHUE TMIIOTE3HI.

3.Perpeccus ¢ GuHapHON OOBSICHSIONMIEH TTEPEMEHHOM.

4. Kputepun kauecTBa NpUOIMKEHHUS JaHHBIX MOJIENbIO U UX UCIIOJIb30BaHUE [T BEIOOpA MOAEIH.
5.Hapymenus IIPEATIOI0KEHUN TEOPEMBI I'aycca-MapkoBa (reTepockeacCTUYHOCTb,
aBTOKOPPEITUPOBAHHOCTD) U UX MOCIEACTBHUS.

6.Metonbl «60pbOBI» ¢ HApYLICHUSAMHU HPEANOIoKEHUH Teopemsl 'aycca-Mapkosa.

7. Mcrionp30BaHuEe OLICHEHHOM MOJCIIH s MMPOTrHO3UPOBAHUA.

TunoBble oOLEHOYHBIE MaTepuaJabl 1o temMaM 4. «Mojaejlb MHOXKECTBEHHOH JHHEHHOM

perpeccun.  MHK. Teopema TI'aycca-Mapkoa. IIpoBepka BbINOJHEHUS CTAHAAPTHBIX

NPEANoJ0KEeHNA 00 OINOKAX B JHHEHHON MOIEJH HAOJIOACHUI.

BapuaHTsl 3a1aHNS KOHTPOJIbHOM PadoTHI:
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Nmerores nansblie 1o 20 celbCKOX035IIICTBEHHBIM palioHaM:

Y — ypokailHOCTb 3€pHOBBIX KYJIbTYp (1/Ta);

X1 — 4ucII0 KONECHBIX TPAKTOPOB (MpHuBeAeHHOM MorHocTH) Ha 100 ra;

X2 — gucio 3epHOYyOOpoUHbIX KoMOaitHOB Ha 100 ra;

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

X4 — KOJIMYECTBO YIOOPEHUI, pacX0IyeMbIX Ha TeKTap;

X5 — KOTMYECTBO XUMHUYECKUX CPEACTB 0310POBICHUS PACTEHUM, PACXOTYEMbIX Ha FeKTap.
[IpoBecTu nomaroBelii perpecCUOHHBIN aHAIN3 ypoxKaitHOCTH Y

HA OCHOBE MCXO/IHBIX JaHHbIX.

Beruucnurs onpenenurens Matpuisl XTX.

HaiituMHK onenku ko3¢ uinenToB perpeccuu.

HccnenoBaTh NOMyYEHHYO MOJIEIb HA MYJIbTUKOJUIMHEAPHOCTb.

[Tpu BbsIBIeHUM 3(d(dexkTa MYIbTUKOIMHEAPHOCTUIIOCTPOUTh M OLCHUTh HOBOE YpaBHEHHUE
perpeccun. UHTEpripeTHpOoBaTh OKOHYATEIbHBIE PE3YJIBTATHI.

Bonpochl K KOJJIOKBUYMY:

1.CmemnieHue r3-3a NponynieHHON MepeMEeHHOM.

2.Mojenb MHOKECTBEHHOU JTMHEHHOM perpeccui.

3.01eHKa HauMEHBIINX KBAIPaTOB.

4.1Tpeanoyno)keHus METO/Ia HAWUMEHBIIMX KBAAPATOB JUISI MOJEIA MHOMXECTBEHHOW JIMHEMHOMN
perpeccun u Teopema ['aycca-MapkoBa

5.IIpoBepka BoinonHeHus npeanonoxennii MHK.

6.I'eTepocke1aCTUUHOCTD.

7.MyabTUKOJUINHEAPHOCTD.

8.ABTOKOPPEIUPOBAHHOCTD.

9.KpI/ITepI/II/I KadycCTBa l'IpI/I6J'II/I)KeHI/I$I JaHHBIX MOJCJIBIO PCTrPECCUH.

TunoBblie OlleHOYHBIE MaTepHaJbl mo _TeMaMm 5. «IIpoBepka rmmnore’ M CTATHUCTHYECKHE

BbIBOJIbI B MOJIEJHY MHOKECTBEHHO! JUHEHHOW perpeccun.

BapuanT 3a1aHusi KOHTPOJILHOMH PadoOThI:
1.UccnenoBatenu, npoaHaau3upoBaB JesSTENbHOCTh 10 ¢GupM, HOTYYMIM CIEQYIOIINME JaHHBIE
3aBHCHUMOCTH 00beMa BBINyCKa MNPOAYKUMH (Y) OT KojaudecTBa pabouux (X;) U CTOMMOCTH

OCHOBHBIX (hOHIOB(THIC. pyO0.) (X;).

2 2 2
Yy Xy X, y X1 Xy Y X, Y X XX,

CymmMma 74 46,6 158 564 227,18 2638 3573 1182 743.8

Tpebyemcs.
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OnpenenuTsb mapHsie Ko3GhUuIueHTs Koppesiuu. Caenars BHIBOI.

[TocTpouTh ypaBHEHME MHOMKECTBEHHOM peErpeccMM B CTaHIAPTH3UPOBAHHOM Macmitabe W B
ectecTBeHHOU (hopme. Caenatb SKOHOMUYECKHUA BBIBOJI.

OmnpenenuTsh CKOPPEKTHPOBAHHBIM ¥ HECKOPPEKTUPOBAHHOM KOO(P(UIMEHT MHOMXKECTBEHHBIN
koppensuun. Cenars BHIBOI.

OmnpenenuTh CTAaTUCTUYECKYIO 3HAUUMOCTh YPABHEHHUS € TIOMOIIBIO F-KpuTepus. Caenarh BHIBOI.
OnpenenuTh 1eaecoo0pasHoCTh BKIOYEeH s (hakTopa X, mocie X,. M cTaTHCTHYECKYI0 3HAYMMOCTh
napamerpa b;.

Haiitu yactabie KOG PUIMENTEI daacTHaHOoCTH Ipu X;=3,6 u X,=9. Cnenats BHIBOA.

Bonpochl kK KOJIJIOKBUYMY:

1.IIpoBepKa rMIOTE3 M JIOBEPUTEIBHBIE HHTEPBAIIBI IS OJHOIO KO3 PHUIMEHTA.

2.IIpoBepKa COBMECTHBIX THITOTES.

3.TectupoBanue OrpaHUYEHH s, BKIFOUAOLIEr0 HECKOILKO KOI(P(UIMEHTOB MOIEIH.

4. TectupoBanue crienuprKauu MOJEITH MHOYKECTBEHHON JTMHEHHOW perpecCHm.

THnoBbIE OLICHOYHBIE MATEPHAJBLI 0 TeMaM 6. « HelnHeHHBIEe perpecCHOHHBIE MOIEJINY.

BapuaHT 3a1aHus1 KOHTPOJILHOH PadoThI:

ITo cemu Teppuropusam L{entpanbHoro paitona 3a 200X r. U3BECTHBI 3HAYEHUS IBYX ITPU3HAKOB.

Paiion Pacxo/pl Ha TOKYTIKY CpennenneBHas 3apaboTHas
MIPOJOBOJILCTBEHHBIX TOBAPOB IIaTa OJIHOTO pabOTHHUKA,
B 00IIMX pacxonax, %, y pyo0., x
Bragumupckas 061. 68.8 45,1
Koctpomckas 0011 61,2 59,0
OpJtoBckas 0071. 59,9 57,2
Ps3anckas 06:1. 56,7 61,8
CwmoieHckast 0011 55,0 58,8
TBepckast 0071. 54,3 47,2
SIpocnaBckast 0071 493 55,2

TpeOyeTrcss U1 XapaKTePUCTUKHM 3aBUCUMOCTH YOTXPAcCUMTaThb IapaMeTpbl CTENEHHOM H
IOKa3aTeJILHON MOJIETIEN.

Bonpocel k KOJLLIOKBHYMY:

1.06mmas ctparerust MoAeNUpOBaHUsl PYHKIIMY HETMHEHHOM perpeccuu.

2.Buarl HeMMHEeHHOCTH.

3.ITapHas HenuHENHas perpeccus.

4.B3auMoielicTBUE MEX]ly HE3aBUCUMBIMU IIEPEMEHHBIMHU.

THHoBbIe OLICHOYHLIE MATEpHAJLI 0 TeMaM 7. «OneHkKa HMccJIel0BAHHHA, OCHOBAHHLIX HAa

MHOKECTBEHHOM perpeccumy.
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BapuanT 3a1aHusi KOHTPOJILHOH PadoThI:

[To umeromumMest ucxoausiM nanHbM X, Y, P u Q ¢ exekBapTaIbHBIMU3HAUCHUSIMU COCTOSIHUS
phiHKa 3a nepuon 25 net (1 — 1-if kBapran 1975 rona, 100 — 4-it kBaptan 2000 roga):

ITpoBepbTe Ha UAECHTHPULIUPYEMOCTh KaKI0€ YPABHEHUE CUCTEMbI U MOJIENIN B IIEJIOM.
Omnpenenure, Kakue epeMeHHbIE MbI Oy1eM HCIIOb30BaTh B KAYECTBE MHCTPYMEHTAIbHBIX.
Ouenure MOIeINb cripoca U npeioxkenus ¢ nomoibio JIMHK.

CnenaiiTe BBIBOABI O BIUSHUM HEIEHOBBIX (DaKTOPOB IMPEAJIOKEHUS U IIEHBIXOJOAMIBHUKOB Ha
IIPEUIOKEHUE UX Ha PBIHKE, a TAKXKE O BIMSHUM LIEHBI H0X0/1a Ha CIIPOC HA TOBAPHI.

Bonpocel kK KOJLIIOKBHYMY:

1.BHyTpeHHss ¥ BHEUIHSSI 000CHOBAaHHOCTb UCCIIEIOBAHMSL.

2.CMmenneHune n3-3a NpoIyIIeHHbIX IEPEMEHHBIX.

3. Cmemienne n3-3a omMOOK U3MEpEHHs OOBSACHSIOIUX EPEMEHHBIX, OTCYTCTBYIOILIHNE JAHHBIE.

4. CMernieHue u3-3a 0TOOpa HaOMIOJCHUH, HeTIpaBUIIbHAs CTICU(pHUKAIM PYHKIHMOHAIBHON (OpMBI
perpeccum.

5.B3anMHOE BIMSIHUE NTIEPEMEHHBIX.

4.CucTteMbl OTHOBPEMEHHBIX YPaBHEHUIA.

5.CtpykTypHas ¥ IpuBeACHHAs (GOPMBI.

6.OK30Te€HHbIE, YHAO0T€HHBIE, IPEIONPEIEICHHbIE IEPEMEHHBIE.

7. neHTHQUIMPYEMOCTh OTIENIbHBIX YPaBHEHUN CTPYKTYPHOU (POPMBI.

8.0neHnBaHue CUCTEMBI OJHOBPEMEHHBIX YPABHEHHH.

9.BHyTpeHHsIs U BHELIHsIsI 000CHOBAaHHOCTbH IPH MIPOrHO3UPOBAHUU IO MOJIENIN PErPECCHU.

10.ITonaTHE O METO/I€ MHCTPYMEHTAJIBHBIX IIEPEMEHHBIX.

THnoBble OIICHOYHBIE MAaTepHAJbl M0 TeMaM 8. «CtanuoHapHbIe BpeMeHHbIe paabl, Moaean

ARMAY.

BapuaHT 3a1aHus1 KOHTPOJILHOMH PadoThI:

Ilo WCXOIHBIM [aHHBIM IIOCTPOWTE HECKOJBKO MOJENEW C pa3IudyHbIM KOJIMYECTBOM JIATOB.
HccnenoBaTh psii HCXOIHBIX JaHHBIX HA CTALIMOHAPHOCTH C IIOMOIIBIO0 BU3YaJIbHOTO TECTUPOBAHMS
psanoB, ACF, PACF-rectoB.OueHnure mapaMeTpbl MOCTPOEHHBIX Mozened ¢ nomoupro MHK un
BbIOpaTh M3 BCEX MOJeENeld Ty, KOTOpass HamOojee aJeKkBaTHa JaHHbIM. HWHTepnpeTnpoBaTh
MOJTy4YEHHBIE Pe3yJIbTaThl BHIOPAHHOW MOJIETH.

Bomnpochl K KOJUIOKBHYMY:

1.BpemenHoii psa.

2.CToxacTUYeCKHil CilydailHbIi mpoIiecc.

3.CranmoHapHbIE BPEMEHHBIE PSIIBIL.
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4.ABTOKOppENALMOHHAS (PYHKIIUS.

5.benslit n1yMm.

6.IIpoBepka Ha TayCCOBCKHUI OCIBIN TITyM.

7.MA(q). Oneparop 3anasnbiBanus. MA(1).

8. neHTudunupyeMocTb, yCIoOBHUE OOPATUMOCTH.

9.JIuHelHbIE NPOIIECCHI.

10.Pa3noxenne Bonpna.

11.ITpumMepsI cTalMOHAPHBIX BPEMEHHBIX PSIIOB B 9KOHOMUKE.

12.ITpouiecc AR(p), ycinoBue cTaliiOHapHOCTH.

13.IlpencraBieHne B BUIE CKOJB3SIIIETO CPETHETO OECKOHETHOTO MOPSIIKA.

14 MA(q) — ycnoBue O0OpaTUMOCTH — TIPEACTABJICHHE B BHJE IIpollecca aBTOPETPECCUU
OECKOHEYHOTO MOPAIKA.

15.HeoGpatumsrii mpouecc MA(1).

16.I1poriecc aBTOperpeccuy, HAYMHAIOIIUICS B OINPEJCICHHBI MOMEHT BpPEMEHH, BBIXOJ Ha
CTaOMJIBHBIN PEKUM.

17.Koppenorpamma nporecca AR(p).

18.YpaBuenus lOna-Yokepa.

19.Mopenu ARMA, ycrnoBue cTalimoOHapHOCTH, Tpo0IemMa 00X MHOXKHUTEICH.

20.Mogenmu ARMA, yunThIBaromue Ce30HHOCTb.

21 . Unentndukanus cranpoHapHod Moaenmn ARMA 10 aBTOKOpPPENSIIMOHOW W YacTHOM
ABTOKOPPETSIIUOHHON (PYHKIIHSIM.

22.Tabnuiibl MOBECHUSI KOPPEIOTPAMM.

23.BribopouHast KoppemorpaMmma.

24.3proIM4YHOCTb.

25.Kpurepuu 1yist poBEpKHU paBEHCTBA HYJIIO aBTOKOPPEIISLIMI ¥ YaCTHBIX aBTOKOPPEIISIIIHIA.
26.IIpencraBnenne u npumeneHue Q-tecroB bokca-Ilupca u JlptoHra-bokca pans rpynmbl
BBIOOPOYHBIX aBTOKOPPEIISITHIA.

27 Metononorus bokca-/[>keHKHHCA.

28.0OnenuBanue craimonapHoit mogenu AR(p).

29.0uennBanue craimoHapHou moaenu MA(Q).

30.0uenuBanue crarmonapuoit ARMA(p,q).

31./lnarHocTHKa OIEHEHHON MOJCIH.

32.Bbe160p MO/i€TTH, OCHOBAHHBII Ha HH()OPMAIIMOHHBIX KPUTEPHSIX.

33.IIporHo3upoBaHue Ha OCHOBE TIOJJOOPAHHOMN MOJICIIH.
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TunoBble OLIEHOYHbIE MaTepuaabl Nmo TemMaMm 9. «HecranmonapHble BpeMeHHbIE PSIbI.

NaenTndukanms CTANMOHAPHBIX M HECTAIMOHAPHLIX PAIOB B pamMkax mojaesaeid ARIMAy.

BapuaHTt 3a5aHus KOHTPOJIbHOM PadoThI:

ITpoBectn mogbop ARIMA-moienn o JaHHBIM 30J0TOBATIOTHBIX pe3epBoB Poccum ¢ 31.12.15
1o 12.10.17 u caenate NporHo3 Ha 8 HelEb BIEpE.

Bonpocel Kk KOJLLIOKBUYMY:

1.HecrauroHapHbi€ psibl.

2.Ilpouece, cTallMOHAPHBII OTHOCUTENBHO JETEPMUHUPOBAHHOTO TPEH IA.

3.CToXacTUYECKU TPEHSI.

4. TS u DS psnsl.

5.Mognenn ARIMA.

6.Kputepuu [uxu-dymiepa.

7.Pazeutie u wunoctpauus tecra Jduku-Pyiepa u pacmmpeHHoro rtecra /uku-dDymiepa Ha
HaJIMYUE €IMHUYHOTO KOPHSL.

8.UyBCTBUTENBHOCTh K HATMYMIO IETEPMUHUPOBAHHBIX PETPECCOPOB.

9.F-cratuctuku.

10.KBagpaTuuHslii TpEHI.

11.Kpatnble kopHHU.

12.MHoroBapuaHTHas Mpoueaypa.

13.Ipyrue kputepuu.

14.ITonsarue o tecte @umunca-Ileppona.

15.ITonstue o tecte Kwiatkowski, Phillips, SchmidtandShin (KPSS, 1992) na cranmoHapHOCTb.
16.ITonsitue o recre DF-GLS, paspa6orannoro B Elliott, Rothenberg, andStock (1996).
17.WccnenoBanue mpobiieM, BOSHUKAIOMIMX MPU TECTUPOBAHWU HA €JUHUYHBIM KOpPEeHb (KpUTHKa
Henncona u I[Tnoccepa (NelsonandPlosser (1982)) TecToB Ha eTMHUYHBIN KOPEHB ).
18.VMccrnenoBanne HEKOTOPBIX TECTOB HAa €IMHUYHBIN KOPEHb IIPU HATMYUHU CTPYKTYPHOTO CIIBUTA.
19.1lonsstne o tecrax IleppoHa m 3uBOTa-ODHApPHOCA HA EAVMHUYHBIA KOPEHb IIPU HAJIWYUU
CTPYKTYPHBIX CABHTOB B JIaHHBIX.

20.IToHsATHE O CE30HHBIX CAMHUYHBIX KOPHAIX.

TunoBblie oLeHOYHBIe MarTepuajbl 1o tTemaMm 10. «PerpeccMoHHBIH aHAJHU3 A

CTAIIMOHAPHBIX BPEMEHHBIX PSAAOB. /IMHAMHUYECKHE MOIETIH».

BapuanT 3a1aHus1 KOHTPOJILHOMH PadoThI:
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Nmerotcs nanHble 00 M3MeHeHUH AeHeHOoW Macchl (M) u m3meHenuwnieH (P) 3a mepuon 1980 —
2004 rr. M3yunte TpaduK H3MEHEHHUS JCHEKHOM MacChl W IIeH 3a paccMaTpUBaEMBIHIIEPHO/I.
BoIsiBUTH BU3yallbHBIN XapaKTep B3aMMOCBSI3U IaHHBIX MTOKa3aTeNeH.

OneHnre NpHUBENECHHYIO CHCTEMY JUIS W3MEHEHUsS JICHEXHOW Macchl M M3MeHeHus IieH. Haitu

CTPYKTYPHBIC KOB(I)(I)I/II_[I/IGHTBI, HCIIOJIb3YysA  OOIOJHHUTCIBHOC I/II[eHTI/I(bI/II_II/Ip}/IOH_Iee YCJIOBUC

E mP: . [IpoBepuTh, 00YCIOBIUBALCT I U3MEHEHUE ICHEKHOWU MACCHI 4p t
Bonpochl kK KOJNIOKBUYMY:
1.JIluHamMy4YecKre MOJICIIH.
2.Mopens BeKTOpHOI1 aBTOperpeccuu (vectorautoregressivemodel, VAR).
3.YcnoBue crabunbHocTH VAR, HaxoXIeHHE CTAOUILHOIO COCTOSHUS.
4.0t1kpeiTasg VAR.
5.Haxoxnenne cTabuiIbHOM CBS3M MEXKIY psiiaMH, cocTaBisitomuMu VAR,
6.ITon0op u ouenuBanue VAR, nuarHocTU4ecKHe MpoLeayphl.
7.Wcnionb30BaHuEe MHOTOMEpPHBIX HH(OPMAIMOHHBIX KpuTepueB: Akauke, XeHHaHa-KyuHHa) u
[IIBapua-baiieca.
8.Bribop crnemmdukanmuu MOIETH, ONTUMAIBLHON TIYOWHBI 3ama3[blBaHWN, OCHOBAaHHOW Ha

MH(POPMALIMOHHBIX KPUTEPHUSX.

THIOBBIE OIIEHOUYHbIE MaTepHuaJbl 1o TeMaM 11. «PerpecCHOHHBIH AHAJN3 HECTANIMOHAPHBIX

BpeMeHHbIX psiioB. KouHTerpanus u Mojaean KOPpPpeKunuy olmuoKaMuy.

BapuaHTt 3a1aHus KOHTPOJIbHOM PadoThI:

YCcTaHOBUTh, BO3MOXXHOCTH  HATWYHS HpPI‘-IHHHO-CHGI[CTBGHHOfI CBiA3U MCKAY HpI/I6BIJIBIO
npennpustus (F) m uHBectuuusMu B ocHOBHOM kamurtan (G) c¢ momomibio Tecta ['pamxepa.
ITpoBepUTh rUNOTE3BI € PA3IMYHBIM KOJINYECTBOM J1aroB. CaenaTb BHIBOJIBL.

Bonpochl K KOJUIOKBUYMY:

1.JIoxkHas (Kaxxyliascs, MHUMas) PErPECCUOHHAs CBSI3b MEXJy HECTAllMOHAPHBIMU BPEMEHHBIMU
psAAaMU.

2.KouHTterpupoBaHHbIE BpPEMEHHBIE Psi/ibl, PAHI KOUHTETPALUH.

3.Bo3MorKHBIE TPUMEHEHUS K 3KOHOMUYECKUM MOJIEIISIM.

4.TectupoBaHue Ha HAJTUYKME KOMHTETPALUU.

5.Teopema npencrasnenus [ peiinmxkepa.

6. Mognens xkoppekuuu omuOkamu  (ErrorCorrectionModel — ECM), wunTepnperanus

ko3 PuunentoB ECM.
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7. AByxcTyneH4atass npouenypa OHria-I'pelinmpkepa mnoctpoennss ECM  mno umerommmcs
CTaTUCTUYECKUM JJTaHHBIM.

8. TectTupoBaHMe Ha HaIW4YME€ KOWHTEIPALMM MEXAY HECKOJIBKMMU BPEMEHHBIMHM psIaMH M
oTIpe/iesieHIe PaHTa KOMHTEIPAIlHH C HCTIONb30BaHUEM MpoNeayps Moxancena.

9.Bb100p MOJIenH ¢ UCTIOIb30BaHUEM HH(OPMAIIMOHHBIX KPUTEPHEB.

TunoBble olICcHOYHBIE MaTepHAJbI 0 TeMaM 12. «MoaeJn naHeJbHbIX TAHHBIX).

Bomnpochl K KOJUIOKBHYMY:

1.PerpeccroHHbIe MO/IENH ISl TAHETBHBIX JAHHBIX, COATaHCUPOBAHHBIE MTAHEIH.

2.Monenb ¢ pukcupoBaHHBIMU 3P dexramu.

3.Mogens co cirydaiiHbIMH 3 dexTamu.

4. BpiOOp MexXIy MOJENbl0 ¢ (UKCUPOBAHHBIMU 3(deKkTaMu U MOJAEIbI0 CO CIydyailHBIMU

s dexTamu.

TunoBble oneHoYHbIe MarTepuajbl mo _TemMaMm 13. «Mogeau ¢ OrpaHMYeHHOH 3aBUCHMOM

nepeMeHHOoN Y.

BapuanT 3a1aHusi KOHTPOJILHOH PadoThI:

TpeOyercsi ucclieqoBaTh 3aBUCUMOCTh PEIIEHUS O BBIOOpPE NPEANPHUATHUAOT IOKa3aTele ero
HanexxHoCcTH. MHpOpManus 0 IpeanpusTHsIX, y9acTBOBABIINX B TEHAEPAX 3a MPEABIAYIINN TEPHUOT
BpPEMEHH, MPE/ICTaBICHA B TAOJINIIE UCXOAHBIX JaHHBIX:

y— pelieHue o BoiaeneHuu cpeacTs (1 — mpuHATh, 0 — OTKIIOHUTS);

xI — uena cruaBa (teic. $ 3a 1 1);

X2 — Ka4ecTBO crutaBa (0amioB);

X3 — BpeMs (QYHKIIMOHMPOBAHUS IMOCTABIIMKA (JIET);

X4 — yaaneHHOCTh MOCTABIIUKA (TBIC. KM);

X5 — IpeICTaBUTEILCKUE pacXo bl (ThIC. $).

[Toctpoutslogit- u probit-Mojenn 3aBUCUMOCTH pELIEHHS O BbIJACIEHUU CpPEICTB Ha
3aKYIIKYCIEICIUIaBOB OT [IOKa3aTeleil HaJeKHOCTH IIOCTABIIMKA W OLEHUTh KOIPPUIMEHTHI
JTAHHBIX Mojienell. IHTepnpeTHpoBaTh MOMTy4YeHHBIE MOICTH.

Bonpochl kK KOJNIOKBUYMY:

1. Moaenu GuHapHOTO BBIOOpA.

2.HenocTaTku TMHEHHON BEPOSITHOCTHON MOJEIIH.

3. [Ipobut-mMomaens.

4.Jlorut-moenb.

5.Monaenu MHOKECTBEHHOTO BBIOODA.
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6.MOI[€HB yYHnopsasaA04CHHOTI0 MHOXKCCTBCHHOT'O BBI60pa.

7.Mopnenu ¢ IeH3ypUPOBAaHHOW 3aBUCUMOM MTEPEMEHHOM.

4.2. IIpomekyTOYHAS aTTeCTAUMS

4.2.1. llepeyeHb KOMIIETEHI M ¢ YKa3aHMEM ITaNoB UX GOPMHPOBAHMSA B NPoLecce OCBOCHUS

o0pa3zoBatenbHOil mnporpammbl. [loka3aTeJim M KpPUTEpUMH OLEHUBAHUSI KOMIETEHUMI ¢

yueTom 3tana ux GopMuUpOBaAHHS

Ounas popma odyuenun

Kon
Kon HanmenoBanue JTamna HaunMmeHoBaHue 3Tana
KOMIIeTeHIIUH KOMIIeTeHIIUH OCBOEHHS OCBOEHMS KOMIIETeHIINH
KOMIIeTeHIIUH
CrocoOHOCTh TPUMEHEHUS
CrocoGHOCTh TPUMEHSATH OIIK OC-4.1 3HaHUN CUCTEMHOTO
OIIK OC-4 SKOHOMETPHUYECKUE METObI JJIs 2 aHaju3a Ha ypOBHE
OIIK OC-4.2 .
pellIeHus IPUKIIAJHBIX 3aad. XO3SIMCTBYIOIINX
cyOBEKTOB
JTan 0CBOCHUA Iloka3zarennb Kpurepuii ouennBanus
KOMIIETCHIINH OLICHMBAHMS
OIIK OC-4.1, OIIK | Cocoben IPUMEHATH | BeisiBnsier mpoOieMbl  HKOHOMHYECKOTO
0C-4.2 COBPEMEHHYIO METOJUKY | XapakTepa [Py aHaJIN3€ KOHKPETHBIX
CriocobHOCTH IIOCTPOEHUA CUTyallud M TpeajaraeT Croco0bl HX
NPpUMCHCHUA HKOHOMETPHUYECKUX MOJICNICH; | PEIICHNUS, OLICHUBAET 0XKHTacMBbIE
SHaHUM CHCTCMHOTO | vieronpr ¥ TIpHeMBbl aHAIW3a | Pe3yJIbTaThl.
aHal3a Ha YPOBHC | oy opomudecknx  siBieHui | BiajeeT  COBPEMEHHBIMH — METOXMKAMHE
XO3SICTBYIOIINX
CVOLEKTOR IIPOLECCOB €  IOMOIIBIO | pacyera u aHaJIM3a COLIMAJIbHO-
Y CTaHJIAPTHBIX TEOPETUUYECKHUX | SKOHOMHUECKUX noKa3aTenei,
u HSKOHOMETPHUUYECKUX | XapaKTEePHU3YIOIIUX HKOHOMUYECKHE
Moenei MIPOLIECCHI U SIBJICHUS Ha MUKPOYPOBHE
3aounan ¢hopma odyuenusn
Kon
Kox
HaumenoBanue Trana HaumeHoBaHue 3Tana ocBoeHUs!
KOMIIeTeHIH
" KOMIIeTeHI U OCBOEHHUS KOMIIeTeHIM U
KOMIIeTeHIIM U
CrniocoOHOCTB
CnocoGHOCTh MIPUMEHEHUS
MIPUMCHSIT .
3HaHUH CHCTEMHOIO aHajiu3a Ha
OIIK OC-4 | 3KxOHOMETpUYECKHE OIIK OC-4.1 o
. ypOBHE XO03SICTBYIOLIUX
METOJIbl JUIsl  pelICHUs
CyOBEKTOB
MIPUKJIATHBIX 3a7a4.

JTan 0CBOCHUSA
KOMIIeTeHILNH

IToxa3zareanb
OLICHUBAHUA

Kpurepuii ouennBanus
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OIIK OC+4.1 CriocobeH npuMeHsTh BrrsBisieT npo0ieMbl 3KOHOMUYECKOTO
CrniocoOHOCTB COBPEMEHHYIO METOJIUKY XapakTepa MpU aHaIN3€ KOHKPETHBIX
IIPUMEHEHNUS ITOCTPOEHUS CUTyallul U MpejJiaraeT crocoobl ux
3HaAHUHN YKOHOMETPHUUYECKUX pELICHMs, OLICHUBACT OXKUJAEMBbIE
CUCTEMHOTO MOJIEJIEN; METOJBI U IPUEMBI | pE3yJIbTaThI.
aHa/IM3a Ha YPOBHE | aHaIM3a YKOHOMHUYECKUX Birageer coBpeMEHHBIMY METOUKAMU
XO3SMCTBYIOIINX SIBJIECHUW W MPOLIECCOB C pacdeTa U aHaJIn3a COLMAIbHO-
CyOBEKTOB IIOMOILBIO CTAHAAPTHBIX HYKOHOMHUYECKHUX IOKa3aTeseH,
TEOPETHYECKUX U XapaKTEPU3YOIUX SKOHOMUUYECKHE
OKOHOMETPUUECKUX MOJENIEH | MPOLECCHI U SBJICHHUs HA MUKPOYPOBHE

4.2.2. ®opma u cpeacTBa (MeTOAbl) NPOBEACHHUS TPOMEKYTOYHOM aTTeCTAllUH

®opmoii TPOMEKYTOUHOTO KOHTPOJIS TOCJE U3YUYEHMs JUCUUIUIMHBI B KaXKIOM CEMECTpe
ABJISIETCA PK3aMEH B MMCbMEHHOU (hopMe.

OTBETCTBEHHBIM 3TalloM y4eOHOro IMmpoliecca sIBJISETCs cAaya NPOMeKyTOUHas aTTeCTallHsl.
beccriopHbIM (PakTOpPOM YCHEIIHOTO 3aBEPIIEHUs] OYEPEIHOTO CEeMECTpa SIBJISETCS KPOMOTJIMBasi,
cucreMatuyeckasi paboTa CTy[E€HTa B TEUEHHE BCEro ceMecTpa. B 3Tom ciyuyae MoOAroToBka K
IPOMEKYTOUHOHW aTTecTaluu OyJIeT sBIATHCS KOHLUEHTPUPOBAHHOM cHUCTeMaTu3alued Bcex
IIOJIyYEHHBIX 3HAaHUH 10 JAHHOHN IUCLUIUIMHE.

B Hauazne cemecTpa peKOMEHAYEeTCs 110 BCEM M3y4aeMbIM IIpeIMeTaM IOJIyYUTh BOIPOCH! K
IIPOMEXYTOUHOM aTTecTalluy, a TaKKe MCIIOJIb30BaTh B Ipoliecce oOydeHus mporpammy, Apyrue
METOAMYECKHE MaTepHualbl, pa3pab0oTaHHbIE IO JAHHOW AUCLUILINHE.

ITpu mOATOTOBKE K MPOMEKYTOYHOM aTTECTALIMN KOHCTPYKTHUBHBIM SIBIISIETCS] KOJJIEKTUBHOE
o0CyX/leHHe BBIHOCHMBIX Ha 3K3aMEH BOIIPOCOB C COKYPCHMKAMH, YTO TII03BOJIIET IOBBICHTH
CTENEHb CUCTEMAaTU3alUK U YTIyOlIeHNs 3HAaHUH.

Ilepen nocnenHMM CEMHHApOM IO IPEAMETY CIEAYeT COCTaBUTh CIIMCOK BOIIPOCOB,
TpeOYIOLMX JIOMOJHUTENILHOTO Pa3bsACHEHMsS MpenojaBaTeleM Ha KOHCYJIbTAlUU Iepen
IIPOMEKYTOYHOM aTTECTalUEH.

4.2.3. Tunosbie OlleHOYHbIE CPEICTBA

Cnucoxk BONpocoB ISl MOATOTOBKH K 3k3amMeny (Tembl 1-8)

1.OxoHOMETpHKA U €€ CBA3b C DKOHOMUYECKOW TEOpUEN.

2.Mopgenu CBsI3U M MOJeNd HaONIONEHUH; SKOHOMETpUYecKas MOJelb, I0A00paHHas
MOJIETTb.

3. Tunel JaHHBIX ¥ MOJEICH.

4.VICTOYHHUKM CTaTUCTUYECKHUX JAHHBIX.

5. Teoperuueckasi ¥ BHIOOpPOYHAsi pErpeccusl.

6. MnTepriperanys cy4yailHOro 4ieHa.

7.JJMHETHOCTD PErpeccuu Mo MePEMEHHBIM U TTapaMeTpaM.

22



8. Merox HauMeHbIHx kBaaparoB (MHK).

9. Croiictea MHK onienok nmapamerpo monenu. ['eomerpust MHK.

10. IIpennonoxxeHus METO/Ia HAMMEHBIIINX KBAAPATOB U TeopemMa ['aycca-Mapkosa.

11. Betbopounoe pacnpeneneane MHK ornenkwu.

12. TIpoBepka CTaTUCTUYECKUX TUMOTE3 O KOA(P(PUIIMEHTAX PETPecCUUd U JOBEPUTEIbHBIE
WHTEPBAIbI.

13. JIByCTOpOHHME ¥ OJTHOCTOPOHHUE TUITOTE3HI.

14. Perpeccusi ¢ OMHapHOM OOBACHSIOIICH ITEPEMEHHOM.

15. Kputepuu kauecTBa NpUOIMKEHUS JaHHBIX MOJIENBIO M UX MCIIOJB30BAaHKE /ISl BEIOOpA
MOJIETH.

16. I'eTepocke1aCTUIHOCTb.

17.MynbTUKOJUIMHEAPHOCT.

18. ABTOKOpPpPETNPOBAHHOCTb.

19.Metop1 «00pBOBI» C HApYIICHUSIMH MIPEINOI0KEeHNN TeopeMsbl ['aycca-Mapkosa.

18.Mcniosib30BaHME OLEHEHHOW MOJIECNIN JIJI MPOTHO3UPOBAHMSL.

19.Cm™metienne u3-3a MponyIeHHON NePEMEHHOM.

20.Mojenb MHOKECTBEHHOM JIMHEHHON PErpecCun.

21.01eHKa HAUMEHBIIIUX KBAJIPaTOB.

22 IlpennosioxeHuss MeToAa HAWMEHBIIUX KBAApaTOB IS MOJEIH MHOKECTBEHHOM
JUHENHOM perpeccuu U Teopema ['aycca-Mapkosa.

23. [IpoBepka BbInosHeHUs npeanonoxenniit MHK.

24 Hapymienusi npeamnofioxkeHuit teopemsl ['aycca-MapkoBa,ux MOCIEICTBUS U METOJIbI
«OOpPBHOB» C HUMH.

25 Kpurepun kadecTBa NpHOIMKCHHUS JaHHBIX MOJEIbI0 MHOKECTBCHHOW JIMHCHHOM
perpeccuu U UX UCIOJIb30BaHUE I BEIOOpA MOJIETH.

26.ITpoBepka THIIOTE3 U TOBEPHUTEIHHBIC HHTSPBAIIBI TSI OJTHOTO KO3 PUITUCHTA.

27.I1poBepka COBMECTHBIX TUIIOTES.

28.TecTupoBaHue OTpaHUUEHUS, BKIIOYAIOIIETO HECKOIBKO KOA(D(PUIIMEHTOB MOJIEIH.

29.TectupoBanue crierupuKaluyd MOJISTH MHOKECTBEHHOM JIMHEHHOW PerpecCuu.

30.00mas crpaTerus MOJACTUPOBaHUs (DYHKITUN HETMHEHHON PETPEeCcCHH.

31.Buabpl HeTMHEHHOCTH.

32.ITapHas HenuHEWHAs perpeccusi.

33.B3auMopeiicTBuEe MeXIy HE3aBUCUMBIMU MTEPEMEHHBIMHU.

34 BHyTpeHHSIs1 U BHEIIHSASI 000OCHOBAaHHOCTD MCCIIEIOBAHUSI.

35.Cmemienne u3-3a NpoIyIEHHbIX IEPEMEHHBIX.
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36. CmMenieHne u3-3a OMUOOK U3MEPEHUS] OOBACHSIONINX TEPEMEHHBIX.

37. OTcyTCTBYIOIIME TaHHBIC, CMEIICHHUE U3-32 0TOOpa HAOIIOICHUH.

38. HenpaBuibHas crienudukanys pyHKIHOHAIBHON (GOPMBI perpeccuu.

39.B3anmMHOe BIUSIHUE TTEPEMEHHBIX.

40.CucteMbl OTHOBPEMEHHBIX YPaBHEHUM.

41.CtpyKTypHas U IpuBeACHHAS (POPMEI.

42.OK30reHHbIE, SH/IOT€HHBIE, TPEIOIPEACIICHHBIEC IEPEMEHHBIE.

43 . neHTuuiupyeMocTh OTACIbHBIX YPaBHEHUH CTPYKTYPHOH (OPMBL.

43.01ueHuBaHuE CUCTEMBI OJJHOBPEMEHHBIX YPaBHEHUIA.

44 BHYTpeHHS U BHEUIHSISI 000CHOBAaHHOCTh IIPU MTPOTHO3MPOBAHUU 110 MOJIENIH PETPECCHH.

45.1loHATHE O METO/I€ NHCTPYMEHTAIBHBIX IEPEMEHHBIX.

46.BpemeHHOM psijl.

47.CroxacTu4ecKuil CiydaiiHbli IIpoLecc.

48.CraunoHapHble BpEMEHHBIE PSI/IbI.

49.ABTOKOppENALMOHHAS (PYHKIIMSL.

50.benblii mym.

51.IIpoBepka Ha rayCCOBCKHUI1 O€IbIif IIyM.

52.MA(q). Onepatop 3anazasiBanusi. MA(1).

53. M neHTudunnpyemMocTh, YCIOBHE OOPATUMOCTH.

54.JIuHeiiHbIe MPOLIECCHI.

55.Paznoxxenne Bompaa.

56.1IpuMepsl CTallMOHAPHBIX BPEMEHHBIX PSAJIOB B SKOHOMUKE.

57 Ilpouecc AR(p), yciioBue cTaliOHAPHOCTH.

58.IlpencraBineHue B BUE CKOJIB3SILIETO CPeHEr0 OECKOHEYHOTO MOPSIKA.

59.MA(q) — ycioBue 0OpaTUMOCTH — IpEJCTaBICHHE B BHUJAE Npollecca aBTOPErpeccuu
OECKOHEYHOI0 MOPAIKA.

60.Heo6patumsrii npouiecc MA(1).

61.IIporecc aBroperpeccur, HaUMHAIOIIUICS B ONPE/IeTIeHHbI MOMEHT BPEMEHH, BBIXO HA
CTaOMIIBHBIN PEXKHM.

62.Koppenorpamma nporecca AR(p).

63.YpaBuenus FOna-VYoxkepa.

64 Monenun ARMA, ycioBue CTalfmOHaApHOCTH, TIpoOIeMa 00X MHOKHUTEIICH.

65.Monenu ARMA, yuuTsiBaroiiyue c€30HHOCTb.

Cnucoxk BONpPoOCoOB ISl MOATOTOBKH K 3a4eTy ¢ oueHkoii (Tembr 8-13)
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l.Unentndukanms craunoHapHoi mozxenn ARMA 1o aBTOKOPpENsSIUOHOW M YacTHOU
aBTOKOPPEISIIHOHHON (DYHKIIUSM.

2.TabGnuIrel MOBEICHUS KOPPEIOTPAMM.

3.BeiOopouHast KoppesnorpamMma.

4.9proau4HoCTb.

5.Kpurepun [uist npoBEpKH paBEHCTBA HYJIIO aBTOKOPPEIIALMM U YaCTHBIX aBTOKOPPEIIALIAM.

6.IlpencraBnenue u npumenenne Q-tectoB bokca-lIlupca m JIptonra-bokca mms rpynmsl
BBIOOPOUYHBIX aBTOKOPPEIISILINH.

7.Metononorusi bokca-/[>xeHkuHca.

8.0OueHuBanue cranonapHuoit moaenu AR(p).

9.0uennBanue crarmoHapHoi moaenu MA(Q).

10.0uenuBanue crarmonapuoit ARMA(p,q).

11./luarHocTrKa OIEHEHHOW MOJICIIH.

12.Bb160p Mo/1€1M, OCHOBAHHBINA Ha MH()OPMAIIMOHHBIX KPUTEPHSIX.

13.Ilporuo3upoBanue Ha OCHOBE OJOOPaHHON MOJIEIH.

14.HecTtanmoHnapHsble psijibl.

15.IIponecc, cTaliuOHapHBINA OTHOCUTEIBHO JETEPMUHUPOBAHHOTO TPEHAA.

16.Croxactuueckuii Tpera. TS u DS psapl.

17.Moxnenu ARIMA.

18.Kputepuu [quku-dyiepa.

19.Pa3zButne n wmoctpauus tecra Jukn-@ysiepa n pacmmperHoro recra Juku-Pysiepa
Ha HaJIM4YME €TUHUYHOTO KOPHSI.

20.YyBCTBUTENBHOCTh K HAJTUYUIO IETEPMUHUPOBAHHBIX PETPECCOPOB.

21.F-cratuctuku.

22 KBaJpaTuuyHblii TPEH.

23.KpaTHbl€ KOpHH.

24 MHoroBapuaHTHas OpoLeaypa.

25.MccnenoBanue mpobieM, BO3HMKAIOUMX MPU TECTUPOBAHMM HA €IUHUYHBIA KOPEHb
(xputuka Henscona u [lnoccepa (NelsonandPlosser (1982)) TecToB Ha e IMHUYHBINA KOPEHB ).

26.HccrnenoBanne HEKOTOPHIX TECTOB HA €IUHUYHBIM KOPEHb NPU HAIMYUU CTPYKTYPHOTO
C/IBHTA.

27 Ilonarue o tecrax Ileppona m 3uBoTa-OHIprOCAa HA €IMHUYHBIA KOPEHb NPU HAIMYUU
CTPYKTYPHBIX CIABUI'OB B IaHHBIX.

28.IloHATHE O CE30HHBIX €IMHUYHBIX KOPHSX.
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29 JluHamMu4ecKue MOJIETH. Monenb BEKTOPHOM aBTOpErpeccuun
(vectorautoregressivemodel, VAR).

30.Ycnosue crabuminpHocti VAR, HaxokaeHne cTaOMILHOTO COCTOSTHUS.

31.01kpriTas VAR.

32.Haxox/ieHre cTaOuIbHOM CBA3M MEXIY psiiaMH, cocTaBisomumu VAR.

33.Ilon6op u onienuBanue VAR, nuarnoctuueckue npoueayphl.

34 Vicnonb3oBaHHE MHOTOMEPHBIX HMH(DOPMAIIMOHHBIX KpUTEepueB: Akauke, XeHHaHa-
Kywunna) u llIBapua-baiieca.

35.Bei00p cienudukamy MoIeIH, ONTUMATBHON TTyOWHBI 3amma3ibIBaHui, OCHOBAHHOU Ha
MH(POPMALMOHHBIX KPUTEPHUSX.

36.JlokHas (KaXyIascs, MHHMAasi) pPETPECCHOHHAs CBSI3b MEXIYy HECTallMOHAPHBIMH
BPEMEHHBIMU PsiAaMHu.

37.KouHTErpupOBaHHbBIE BPEMEHHBIE PAbI, PAHI KOMHTErPaLlUH.

38.B03MOKHbIE TPUMEHEHHSI K SKOHOMUYECKUM MOJIEIISIM.

39.TecTupoBaHe HA HATNYUE KOMHTEIPALINH.

40.Teopema nipeactaBienus [ 'peitHmxkepa.

41. Mogenp xoppekimu ommbkamu (ErrorCorrectionModel — ECM), uHTepripeTtanus
ko3 dunmentoB ECM.

42.JIsyxctynenvaras mnpoueaypa OHria-I'perinmkepa noctpoeanss ECM no umerommmces
CTaTUCTUYECKUM JTAHHBIM.

43.TecTupoBaHUe Ha HAIMYUE KOMHTEIPALUU MEXy HECKOJIBKUMU BPEMEHHBIMU PsAIaMHU.

44. OnpeieNieHne PaHTa KOMHTETPAIH C HCIIONb30BAaHIEM MPOLEAyphI MoxaHceHa.

45. Bp1bop MO/I€NH C UCIIOJIb30BAHNEM MH(OPMALIMOHHBIX KPUTEPUEB.

46.PerpeccnoHHbIe MOJIENHN IS TTAHENBHBIX JaHHBIX, COAIaHCHPOBAHHBIC TTAHEH.

47 Mopenb ¢ (pUKCUpOBAaHHBIMH 3P (PEKTaMH.

48.Mopenb co cimy4aiHbIMH P PEKTaMH.

49.Bwi00p Mexay MO0 ¢ (UKCHPOBAHHBIMU d(PPEeKTaMu U MOJACIBIO CO CITyYalHBIMHU
apdexramu.

50.Monenu 6GUHApPHOTO BBHIOODA.

51.Henocratku TMHENHHONW BEPOSITHOCTHON MOJIEIH.

52. IIpoGuT-Moaenb.

53.JloruT-MoI€eNb.

54.Monenu MHOXECTBEHHOTO BBIOOpa.

55.Monenb ynopsiIoueHHOr0 MHOXKECTBEHHOTO BBIOOpA.

56.Mojenu ¢ eH3ypupOBaHHON 3aBUCHUMOI TEPEMEHHOM.
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[IpumepHble BAPMAHTHI IK3aMEHAIIHOHHBIX OWJIETOB

SK3AMEHAIIMOHHBIN BUJIET Ne 1
MO JUCHUNIMHE «JKOHOMETPHKA»
1. JIMHEMHOCTH perpeccuu Mo NepeEMEHHBIM U TapaMeTpaM.
2. HemnpaBunpHas criequdukanus GyHKIMOHATIBEHON (OPMBI PErpECCHH.
3. Uccnenoanue BkiodaeT 10 ManbIX npeAnpusITH 00pabaThIBAIOIIECH MPOMBIIIJIEHHOCTH, T

Y —moTpebieHne MaTepuaioB, ThIC., py0. © X - 00BEM POU3BOJICTBA, THIC., PyO.

Ne mpeanpusitus O0beM NPOU3BOJICTBA, THIC., ITotpebnenue MaTepuaos,
pyb., X ThIC., py6. J
1 21,5 116
2 20,5 125
3 26,5 128
4 28 135
5 24 144.5
6 21,5 147
7 22 151
8 25,5 182
9 27,5 170
10 29 155,5

Tpebyercs:

[TocTtpouTts nMHENHHOE ypaBHEeHUE MapHOH perpeccun Y ot X . ChenaTh BBIBOIL.
PaccunTars nuHelHbIH K0ddduIeHT mapHoi Koppessiuuy CaenaTs BEIBO/.

Cpenntoro ommoOKy anmnpokcumanuu. Caenatb BbIBOJ,.
C nomourpsto F- kputepus ®duniepa OLIEHUTE CTATUCTUYECKYIO HAJIS)KHOCTh PE3yJIbTaTOB
PErPECCUOHHOTO MOJEINPOBAHHUS.

4.VImeroTcsl TaHHBIE O TPUOBLIM KOMITAHWUHU 3a 16 KBapTaloB. BUTM MONYYEeHBI CIleAyrONue

3HAYCHUE OIEHKU C€30HHOM KOMIIOHEHTHI C IOMOIIBIO MyHBTHHHHKaTHBHOﬁ MOJOCIIH.

Ne xBaprana, !
Ton
I II 111 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 - -
TpeOyeTcs:

OHpe,Z[eJII/ITL CKOPPEKTHUPOBAHHBIC CE30HHBIC KOMIIOHCHTHI C IIOMOIIbBIO MYHBTHHHHKaTHBHOﬁ

MOACIIN.

CraenaTh MPOrHO3 MPUOBUTA KOMITAHUH Ha TIEPBOE BTOPOE CIIEAYIOMIETO TOAA.

YpaBHeHue TpeHaa I'=10,66+1,26-t Crenatb BBIBOJ.

3 .meroTcs CICAYIOmMnC JaHHBIC 3aBHCUMOCTHU o0BeMa BBIITYCKA IIPOAYKIIMKU (-y ) OT KOJHYCCTBA

3K3AMEHAIIMOHHBIN BUJIET Ne 2

MO TUCIUILTHHE K DKOHOMETPHKA
1.Metonmomnorus bokca-J/[>keHkuHca.
2.Mopenu MHOXXECTBEHHOTO BEIOOpA.
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X (x .
pabounx ( 1) U CTOUMOCTH OCHOBHBIX (DOHIOB (THIC. py0.) 2) 10 KpyNHBIX KOMIIAHUIA.

y

Xy

2 2
Xy y X

2
X Y X Y X XX,

CymmMma 65,7

88,9

35.1 | 53069 | 8180.9

1323,7 | 6039,2 | 2297,5 | 3061,4

Tpebyercs:

Onpenenuts napHsie K03 duuuenTsr koppenauuu. Crenars BbIBO.

[TocTpouth ypaBHEHHE MHOKECTBEHHOW PErpeccHy B CTaHAAPTU3NPOBAHHOM MacilTade U B
ectecTBeHHOH popme. CaenaTb SKOHOMUUYECKHUI BBIBO/I.
[IpoBecTu o11eHKY KauecTBa MOJIYYEHHON MOJIEIH C TOMOUIbI0 MHOKECTBEHHOT0 KO3 puiirenTa
KOppessuuu U getepmMuHanuu. Crenarb BbIBOJ.

4.Ilo ACCATU TCPPUTOPHUAM paﬁOHa 3a 200x r. I3BeCTHBI 3HaUCHUS ABYX IIPU3HAKOB. YPaBHeHI/Ie

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

Paiton Pacxonpl Ha mokynky CpennenHeBHas 3apaboTHasI IiaTa
MPO/IOBOJIBCTBEHHBIX TOBAPOB,THIC., OITHOTO paboTHUKA, py0., X
py6., VY

Bnamumupckas o0 44 87
Koctpomckas 00:1. 45 88
OpitoBcKast 001, 46 89
Psizanckas 0071. 47 90
CwMmornenckas 0011 48 91
TBepckas 0071 49 42
Bpstackas 0071. 61 101
VBanoBckas 0071. 62 102
Tynbckas 0011 127 103
Spocnasckas 001. 128 96

OHpe,Z[eJ'II/ITL HAJIMYUC I'CTCPOCKEAACTUIHOCTHU IIPU YPOBHE 3HAYNMOCTHU a:0,05.
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[IIkana oneHuBaHudA

Kpurepuu oneHuBanus

OneHnka

JleMoHCTpHpYyeT 3HaHME MaTepHaja B IOJHOM OObeMe,
JIOTUYECKH TMPaBWIbHO U3JaraeT OTBEThl Ha BONPOCHI; 3HAET
QITOPUTMBI JUISI TIPOBEPKH CTATUCTHUECKHUX THIIOTE3, KPUTCPUU
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
pemeHus 3agad B cdepe SKOHOMHKH, (PUHAHCOB M OHU3Heca,
WHTEPIPETAMY U aHAJIW3A MTOJIYICHHBIX PE3yJIbTaTOB.

5 (OTIMYHO)

I[CMOHCTpI/IpyeTSHaHI/Ie Marepuajia B IIOJHOM O6’beMe, HO
HC3HAYUTCIIbHO HApymacT MOCJICAOBATCIbHOCTb H3JIOXKCHUA, NACT
HCYBCPCHHBIC MW HCAOCTATOYHO IIOJIHBIC OTBETBI HA BOIIPOCHI;
BJIaJCCT HaBBIKaMHM aHaJl3a JaHHBbIX, H€06XOI[I/IMBIX JJId pCIICHUS
MMOCTABJICHHBIX JKOHOMHYCCKHUX 3aaa4d;, YMCCT HCIIOJIb30BaAHUA
MCTObI TCOPUU BCpOSITHOCTCﬁ 1 MaTeMaTHUYECCKON CTaTUCTUKHU JIJIS
PCUICHUA 3a/1a4 B cCpepe OKOHOMMKHU.

4 (xoporio)

JIeMOHCTpHpYEeT HENOJHOE 3HaHUE MpeaMeTa, HO MaTepua
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.

3 (yAOBIIETBOPUTEIHHO)

He nemoHCTpupyeT yCBOEHHE OCHOBHOIO COJEpIKaHHS
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.

2 (Hey1OBJIETBOPUTEIIHHO)
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4.3. MeTonnueckne MaTepuaJibl

IIpouenypa npoBeeHUs1 NMCbMEHHOT0 IK3aMeHAa

ATTECTallUOHHBIE HCIIBITAHUSA TPOBOJATCS IIpENoAaBaTeseM, BEAYLUIMM JIEKIIMOHHbBIE
3aHATHUSA [0 JTAHHOW TUCIUIUINHE.

[Tpu mpoBeaeHNU NMCBMEHHOTO HK3aMeHa B ayAMTOPUH MOXKET OJIHOBPEMEHHO HAXOIUThCSA
HK3aMeHyeMasl IpyIIa B IOJIHOM COCTaBe.

DK3aMeHAIIMOHHBIN OMJIET BEIOUpPAET caM 3K3aMEHYEeMbIil B CITy4aliHOM MOpPSKE.

OK3aMeHyeMble MOTYT MOJb30BaThCsl NPOrpaMMOi Y4eOHON AMCUMIUIMHBI, a TakKke C
paspelIeHus npenojaBaressl KalbKyJIaTOpaMH.

ITpu mpoBeneHUM 3K3aMEHa’K3aMEHYEeMbIM IpeAaraeTcss OTBETUTh Ha JIBa TEOPETUYECKUX
BOIIPOCA U BBINOJIHUTS /1B IPAKTUUECKUX 3a/1aHUSI B COOTBETCTBUU C IIPONCHHBIMU TEMaMHU.

Bpems HanmucaHus SK3aMEHalUMOHHOW pa0OoTel coctaBiger 90 MuH. (MO JKETaHUIO
AK3aMEHYEMOT0 OTBET MOXET OBITh JJOCPOYHBIM).

W3noxeHne MaTepuaa BEJETCs B JIMCTE OTBETA, KOTOPBIN 3aTeM (110 OKOHYaHWHU SK3aMEHa)
C/IaeTcsl Ha MPOBEPKY IK3aMEHATOPY .

[IpoBepka pabOT BBINOJIHAETCS 3K3aMEHATOPOM IOCJIE€ OKOHYAHMsI SK3aMEHa U OLEHKU
BBICTaBJIAIOTCS] B COOTBETCTBHM C KPUTEPUSIMU OLIEHUBAHUS.

B ciydae BO3HUKHOBEHHMS COMHEHHMH OTHOCHUTEJIBHO TNIyOWHBI 3HAaHMHA HK3aMEHYeMOro
9K3aMEHATOp MOXET IPUIVIACUTH €r0 M 3aJaTh JONOJIHUTEIbHBIE U YTOUHSIOLIME BOIPOCHI B
npezenax yueOHOro MaTepuala, BRIHECEHHOTO Ha SK3aMeH.

OneHka pe3ylbTaToB  MUCbMEHHOIO  aTTECTAllMOHHOTO  MCIBITAaHUS — OOBSBIAETCA

9K3aMCHYCMbIM B JICHb €I'0 IIPOBCACHU .

5. MeToauyeckue yKazaHus sl 00yUAOUIUXCS M0 OCBOEHHUIO TUCIHIJIMHBI
MeToanyeckue yKa3aHUs M0 BBINOJTHEHHUIO KOHTPOJIbHBIX paldoT:

Jannblit Bug paboThI IPOBEPSIET:

1) ycBoeHHe 00y4aromuMICs MOTYYSHHBIX B X0/1€ 00Y4YEeHUsI YMEHHUI U HaBBIKOB,;

2) CHocoOHOCTh BBIOpPATh HWHCTPYMEHTAIBHBIC CPEICTBA Ui OOpabOTKM JaHHBIX B
COOTBETCTBUH C ITOCTABJICHHOM 3a7a4eii;

3) yMeHue mpoaHaIU3UPOBATh PE3yIbTaThl PACYETOB U OOOCHOBATH MOTYUYEHHBIE BBIBOIBI.

[Ipumeprno 3a 2-3 Hemenu [0 TPOBEIACHUS KOHTPOJIBHOW paboThl oOyyaromemycs
HEOOXOMMO TIOYYUTh Yy TIperofaBareiss INaOJIOH KOHTPOJIBHOW paboThl WM TNPUMEPHBIH
nepeyeHb NMPaKTUYECKUX 3aJJaHHi, BXOSAIIUX B KOHTPOJIbHYIO paboTy, U MOCIe 3TOT0 MPUCTYIUTh

K IIOAT'OTOBKCE.
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[Tpu moAroToBKE K KOHTPOJIBHOM paboTe clieayerT:

1) TOBTOPHUTH TEOPETUUECKUI MaTEpPHaJ 10 TEMaM, BKIIFOUSHHBIM B KOHTPOJIBHYIO padoTy;

2) MPOCMOTPETh MaTEPHANIBI TPAKTUUCCKUX 3aHITHI U IOMAITHUX 33/ 1aHHH;

3) mompoOoBaTh pPEUIMTH 33JaHUS U3 MIa0JIOHAa KOHTPOJBHOW pabOThl WM NPUMEPHOIO
NIEPEYHs NPAKTUYECKUX 3aJaHNN;

4) 3aKkpenuTh TOJTY4YEHHbIE YMEHUS M HaBbIKM, pellas IOXOXKUE 3aJaHus U3
PEKOMEHI0BaHHBIX MpernoiaBareieM Y4eOHUKOB U y4eOHO-METOINUECKUX TTOCOOUH.

Ecnmu B mporecce MOArOTOBKM K KOHTPOJBHOM paboOTe BO3HUKIM 3aTPYIHEHUS WIH
TpeOyroTcsl Kakue-I1M00 YTOYHEHHS M PEKOMEHIAIMH, CIeAyeT OOpaTHTbCS 3a IMOMOIIBI0 K
IIPETIOAABATEIIO.

MeTtoauyecKkue yKazaHus 10 NOATOTOBKe K KOJUIOKBHYMY:

KomnokBuym — »93T0 coOecenoBaHue IIpernojaBaTenss M ydallerocs IO 3apaHee
OIIpENEIEHHBIM KOHTPOJIBHBIM BOIIPOCAM.

OCO0OeHHOCTh KOJUIOKBUYMa B TOM, YTO 3TO HE MpOCTO (hopMa KOHTPOJS, a METO.
yrayOsaeHusl, 3aKperyieHus] 3HaHWM ydamuxcs, Tak Kak B Xoje coOeceloBaHHUs IpernojaBaTelb
MUMEET BO3MOKHOCTb Pa3bsICHUTH BOIIPOCH], BOZHUKAIOIINE Y YYAIIETOCs B IPOLECCE TOATOTOBKH.

OTOT BHUJ JEATENLHOCTH Pa3BUBACT HAaBBIK OCYIIECTBIATH COOp, aHaIM3 U O0OpabOTKY
JTAHHBIX, HEOOXOJMMBIX JJIsl peIeHuUs TPO(ECCHOHANBHBIX 3a/1a4.

Ha camocTosiTenpHy10 MOATOTOBKY K KOJUIOKBUYMY O0YyYaroIieMycsi OTBOJUTCS 2-3 HEleu.

ITpu MOATrOTOBKE K KOJUIOKBUYMY CIIEAYET:

1) nmpocMOTpeTh KOHCHEKTHI JIEKUMH M TNPaKTHMYECKUX 3aHATHH M OTMETHTh B HHUX
MMEIOLINECS] OTBETHI HAa BONPOCH! KOJIJIOKBUYMA. ;

2) ecnM KOHCHEKThl COJAEpKAaT HE BCE OTBEThl WJIM 4YacThb BOIPOCOB BBIHECEHO
IpernoiaBaTeseM Ha CaMOCTOSTEIbHOE PACCMOTPEHHE, HEOOXOAUMO H3YUHUTh CO/IepKaHHe yueOHOMH
JUTEPaTyphl, PEKOMEHJOBAaHHOM! IIPETIOAABATEIIEM;

3) B CiIy4aeBO3HUKHOBEHMSI KaKUX-JIMOO 3aTPyIHEHHUH NpU MOJATOTOBKE CIIEyeT 0OpaTUTHCS
3a MOMOMUIBIO K MPEToaaBaTelio.

CamMonoaroroBka K NpakKTH4eCKUM 3aHATHAM

[Tpy MOATrOTOBKE K MPAaKTUUYECKOMY 3aHATHIO 00y4JaronieMycsi He0OX0I1MO:

1) 03HAaKOMUTBCS C COOTBETCTBYIOIIEH TEMOU MPOrpaMMBbl IUCLUIUIMHBI;

2) OCMBICIMTD KPYT U3y4aeMbIX BOIPOCOB U JIOTHKY UX PaCCMOTPEHHUS;

3) TiaTenbHO U3YUYMTh JIEKIIMOHHBIN MaTepuait;

4) n3y4uTh PEKOMEHAOBAHHYIO JIUTEPATYPY MO JaHHOU TEMe;

5) 03HAKOMMTBHCA € BOIPOCAMH OYEPEAHOI0 IPAKTUYECKOTO 3aHATHSI.
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BaxHbIM acHeKTOM CaMOCTOSITENIbHOM TIOATOTOBKM CTYAEHTOB sBJsieTcss paboTa ¢
OubMoTeYHbIM (POHIOM.

Ota paboTa npeanoigaraeT pa3IudyHble BAPHAHTHI MOBBIIIEHUS TPOPECCHOHATBHOIO YPOBHS
CTYZCHTOB B TOM YHCJI€:

a) MOJlyYeHHe KHUT B HAYYHOM a0OHEMEHTE;

0) u3y4eHue KHUT, )KypHAJIOB, Ta3€T B YUTAJILHOM 3aJI€;

B) BO3MO>KHOCTb IIOMCKa HEOOXOJMMOI0 MaTepraa MocpeICTBOM HIEKTPOHHOIO KaTajora;

I) THOJy4YeHHE HEOOXOJMMBIX CBEIEHUH 00 HCTOYHMKAaX MHGOPMAIMU y COTPYIHHMKOB

OUOIUOTEKH.

6. YueOHas quTepaTypa u pecypcbl HH(POPMAIMOHHO-TEJICKOMMYHHKAIHOHHOM CeTH
"UHTepHeT'", BK/IIOYasI NlepeYeHb y4eOHO-MeTOAUYeCKOro odecneyeHuns I
CaMOCTOSITeIbHOM pPadoThl 00y4aroIMXCcs N0 JUCHUIITIHHE
6.1. OcHoBHas1 JIUTEpaTypa.

1. Crok, 1. Beenenue B skoHomeTpuky / JI. Ctokx, M. YoTcoH ; mep. ¢ aHri. ; moa Hayd. pea. M.1O.
TypynueBoii. — MockBa : Wzpatensckuit nom «Jleno» PAHXul'C, 2015. — 864 c. —
(Akapemuueckuit  yueOHuk). -  ISBN  978-5-7749-0865-3. -  Pexum  jgocryna:

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

2. Hocko B.II. Dxonomerpuka Kuwura 1, U.1,2: yuebnuk. — M.: [leno, 2011. — 672 c.

3. P. HeBuacon, Lx. I Mak-Kunnon, Teopus u MeToapl SKOHOMETpUKH, M3narenbckuil oM
«Jlemo», 2018. — 936 c.

https://znanium.com/catalog/document?id=356728

4. Kantoposuu ['.I'., Jlekiuu: AHanu3 BpeMEHHBIX PsioB // DxkoHoMHuecKuil >xypHan BIID. —
2002. — NeNe 1-4. https://ej.hse.ru/2002-6-2/26559845 .html
https://ej.hse.ru/2003-7-1/26547295 .html

5. KantopoBuu I'.I'., Jleknuu: AHanu3 BpeMEHHBIX psiioB // DxoHoMmueckuil xypHan BIIID. —

2003. — Nel. — https://ej.hse.ru/2003-7-1/26547295.html

6.2. JlonoJiHMTEIbLHASA JIMTEPaTypa.

1. Kamepon 2.K. MukposkoHOMeTpHUKa: METOIbI U UX npuMeHeHus: Kaura 1 YaeOHoe mocooue /
Komepon D.K., Tpuseau IL.K., mep. ¢ anrn. mon Hayd. pea. Hdememea b. - M.:MJ[ [eno
PAHXul'C, 2015. - 552 c.: 70x108 1/16. - (Axkanmemuueckuii yueouuk) (ITeperuiér) ISBN 978-5-

7749-0955-1 - Pexxum goctyna: https://new.znanium.com/catalog/product/982080

2. Yuneam, I'pun Dxonomerpuueckuii aHaym3. Ku.l / I'pur Yunesam ; mox penakmmeit C. C.
CunenbHukoBa, M. 0. TypynueBoii ; nepeBoa A. B. Xoabipes [u ap.]. — Mocksa : Jleno, 2016. —
760 c. — ISBN 978-5-7749-1157-8 (xu.1), 978-5-7749-0959-9. — TekcT : 3NEKTPOHHBINA //
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DIEeKTPOHHO-ONOIMOTeYHAs cucreMma IPR BOOKS : [caitT]. — URL:
http://www.iprbookshop.ru/95146.html

3. Yunbam, I'pun OxoHomerpuueckuit aHanus. Ku.2 / I'pun Yunesam ; nox pemaximueit C. C.
CunensuukoBa, M. 1O. TypynueBoii ; nepeon A. B. Xoasipes [u ap.]. — Mocksa : [leno, 2016. —
752 c. — ISBN 978-5-7749-1158-5 (xu.2), 978-5-7749-0959-9. — TekcT : 3MEeKTpOHHBIN //
DIIeKTPOHHO-OUOIMOTEUHAS cucremMa IPR BOOKS : [caiiT]. — URL:
http://www.iprbookshop.ru/95147.html

6.3. YueOHO-MeTOAMUYECKOE O0ecTeyeHHe CAaMOCTOSITeIbHOI padoThlI.

He nmpenycmotpeHo.

6.4. HopmaTuBHBIE NIPaBOBbIE JOKYMEHTHI.

He npenycmotpeno.

6.5. UuTepHeT-pecypchl.
1. www.cbr.ru — LlenTpansHubiii 6ank Poccun
2. minfin.ru — MunucrepctBo ¢punanco Poccun
3. www.gks.ru — I'ockomcrat Poccun
4. www.rbc.ru — Madopmanmonnoe areHTcTBO «PocomsneckoncantuHr» (Poccus)
5. www.worldbank.org — BcemupHsIii 6ank
6. www.imf.org — Mexx1yHapoIHbIHM BaIOTHBIN (HoHA
7. https://www.hse.ru/info — T'ocymapcTBeHHBIHi YHHMBEpCHTET — BpICIIas IIKojJa SKOHOMHKH
(Poccus)
8. www.beafnd.org - Bropo skoHOMHueckoro ananu3a (Poccus)
9. http://www.libertarium.ru/library - bubGiamoreka maTepragoB 1Mo SJKOHOMHYECKOU TEMAaTUKE

10. www.ecfor.ru PAH MHCTUTYT HapOAHOX0351CTBEHHOTO MPOTHO3UPOBAHUS.

6.6. Unble HCTOYHMKM.
1. EnuceeBa U.U. (pen.). OxoHoMeTpuKa: y4eOHHK Jyisi OakaiaBpwata W Maructparypel. — M.:
Opaiit, 2015. — 449 c. — Cepusi: bakanaBp u maructp. AkaaeMUYeCKui Kypc.
2. AuctoB A.B., MakcumoB A.I". DxoHoMeTpuKa: mmar 3a maroM. — M.: I'V BIIIS, 2006. — 179 c.
3. MenbaukoB P.M. DxoHOMeTpuKa: yuebHOe ocodue. — M.: IIpocnekT, 2014. — 288 c.
4. ba6emko JI.O. OcHoBBI 5KOHOMETpUYecKoro MmoaenupoBanus. — M.: IEHAH/I, 2016. — 432 c.
5. Marwomok B.M., banamosa C.A., Jlazantok 1.B. OCHOBBI SKOHOMETPUUECKOTO MOJCITUPOBAHUS

c ucnonb3zoBanueM EVIEWS: yyeGHoe nocodue — M.: PY/IH, 2011. — 206 c.
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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., [lepeceuxuii A. A. DxoHomerpuka. HauanbHblil kypce: YueOHUK.
—7-e u3n., ucnp. — M.: Jleno, 2007. — 504 c.

10. DxoHOMeTpHKa : yueOHUK As OakanaBpuata u maructparypsl / . W. Enuceea [u np.] ; mox
penakuueit Y. N. EnuceeBoil. — Mocksa : M3narensctBo FOpaiit, 2019. — 449 c. — (bakanasp u
MmarucTp. Axagemudeckuid kypc). — ISBN 978-5-534-00313-0. — Texct : anextponHssiit // IbC
FOpaiir [caiiT]. — URL: https://biblio-online.ru/bcode/431129
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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 U 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 - EbookCentral. [lonHble TEKCThI KHUT 3apyOekKHBIX

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 MicrosoftOffice.

ITporpammuoe ob6ecrieuenue Eviews 7.0.

35



	1. Перечень планируемых результатов обучения по дисциплине, соотнесенных с планируемыми результатами освоения программы
	1.1.Дисциплина Б1.О.10 «Эконометрика» обеспечивает овладение следующими компетенциями:
	Очная форма обучения
	Заочная форма обучения

	2. Объем и место дисциплины в структуре ОП ВО
	3. Содержание и структура дисциплины
	4. Материалы текущего контроля успеваемости обучающихся и фонд оценочных средств промежуточной аттестации по дисциплине
	Очная форма обучения
	Заочная форма обучения


	5. Методические указания для обучающихся по освоению дисциплины
	6. Учебная литература и ресурсы информационно-телекоммуникационной сети "Интернет", включая перечень учебно-методического обеспечения для самостоятельной работы обучающихся по дисциплине

	6.1. Основная литература.
	6.2. Дополнительная литература.

	6.3. Учебно-методическое обеспечение самостоятельной работы.
	6.4. Нормативные правовые документы.
	6.5. Интернет-ресурсы.
	6.6. Иные источники.
	7. Материально-техническая база, информационные технологии, программное обеспечение и информационные справочные системы

		2023-10-27T16:23:19+0700
	РОССИЙСКАЯ АКАДЕМИЯ НАРОДНОГО ХОЗЯЙСТВА И ГОСУДАРСТВЕННОЙ СЛУЖБЫ ПРИ ПРЕЗИДЕНТЕ РОССИЙСКОЙ ФЕДЕРАЦИИ, АКАДЕМИЯ ПРИ ПРЕЗИДЕНТЕ РОССИЙСКОЙ ФЕДЕРАЦИИ, ПРЕЗИДЕНТСКАЯ АКАДЕМИЯ, РАНХИГС, ФГБОУ ВО "РОССИЙСКАЯ АКАДЕМИЯ НАРОДНОГО ХОЗЯЙСТВА И ГОСУДАРСТВЕННОЙ СЛУЖБЫ ПРИ ПРЕЗИДЕНТЕ РОССИЙСКОЙ ФЕДЕРАЦИИ"
	Подпись документа




