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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

KOMITETEHLIUSIMU:
Kon Kon
KOMIIeTeHIH HauMeHnoBaHue Tana HaunmeHoBaHue 3Tana 0CBOCHUSA
" KOMIIETCHIIU U 0CBOCHHS KOMIIETEHITUN
KOMITeTeH MU
CrocoOHOCTE
IPAMCHSITH CnocoOHOCTH pUMEHEHUs
OITK OC-4 | sKoHOMeTpuHecKHe OIIK OC-4.1, | 3HAHHMH CHCTEMHOTO 'ilHaJmsa Ha
METOABI JUISL  PELICHHUS OIIK OC-4.2 YPOBHE XO03AUCTBYIOIIUX
CyOBEKTOB
MPHUKIIATHBIX 3a7a4.

1.2. Mcnonp3oBaHue TPyAOBbIX (DYHKIMHA 00s3aT€IBHO TOJIBKO JJIS MPOPECCUOHATIBHBIX U

JOITIOJIHUTCIIBHBIX HpO(l)eCCI/IOHaJIBHBIX KOMHCTCHHHﬁ.

2. O0bemM U MecTO IMCHUILIMHBI B cTpykType OIT BO
O0beM TUCUMIITTHMHBI
Hucummmaa B1.0.10 «OxoHomeTpuka» coctaBisier 10 3adeTHbIX eauHui, T.e. 360
aKaJIEMUYECKHUX YacoB.
Ha koHTakTHYI0 pa®oTy ¢ mpernogaBaTesneM BbiaeneHo 132 yaca, u3 HUX 64uaca JeKUuid u
64 dyaca NpPaKTUYECKUX 3aHATHUH, 4 Yaca BBIJEICHO Ha KOHCYJIbTALMIO IO IPOMEKYTOUHOMN

aTTeCTalluy; Ha CAMOCTOATEIbHYIO paboTy 00yJaromuxcs BelIeneHo 156 yacoBis ouHoH ¢/o.

Mecto nucuuniaunel B cTtpykrype OII BO

Hucuummaa B1.0.10  «DkoHOMeTpuKka» u3ydaeTcsa Ha 3 Kypce, B Su 6 cemecTpax st
CTYZEHTOB O4HOI1 (/0.

Juctumnuna b1.0.10 «OkxoHOMeTpuKa» peanusyeTcs nocie udyueHus nucuuiuinabl.b.06
«Teopus BepoarHoctei»; b1.5.07 «Martemarnyeckast CTaTUCTUKAY.

I/IBY‘IGHI/IG JUCHUILIWHBI 3aKaHYHUBACTCA 9K3aMCHOM B KaXKIOM U3 CEMECTPOB.

3. Conep:kaHue ¥ CTPYKTYpa JMCIHHUIIIHHBI

Ounasn ¢hopma odyuenusn



Ne i/

HaumMmeHoBaHue TeM
(pa3nesioB)

O0beM JUCHHUILIMHBI, aK. Yac./ Jyac.

KonTakTHas padora
odyuyaroumuxcs ¢
npenogaBareieM

10 BHJIAM Y4eOHBIX 3aHATHI

J JIP n3 | KCP

Bcero

CP

dopma
TeKyIero
KOHTPOJIsI
ycneBaeMocTu* *
b
NPOMeKYTOYHOM
aTTecTaluu™**

Tema 1.

DKOHOMETPHKA U €€ CBSI3b C
9KOHOMHUYECKOH TeOpHeH.
Mertononorus
3KOHOMETPHUYECKOTO
uccrnenoBanus. Tumsl
HSKOHOMHUYECKHX JTAHHBIX

Kon

Tema 2.

Mojens napHoOi JIMHEHOM
perpeccun. Merona
HaNMEHBILINX KBaJPaTOB.
Teopema ["aycca-MapkoBa

20 4 4

12

K,Kon

Tema 3.

IIpoBepka rumnotes B
MOJIEIN HapHOU TMHEUHOU
perpeccun. Beibop
“Hamiyyiiei” MOJeIH.
Hapyuienue npeanocsuiok
Teopemsl ['aycca-Mapkosa.
Perpeccus 6e3 cBoboHOTO
YJIeHa

26 6 6

14

K,Kon

Tema 4.

Mojgenbs MHOXKECTBEHHOM
JIMHEHHOU perpeccum.
MHK. Teopema I'aycca-
Mapxkoga. IIpoBepka
BBIIOJTHCHUS CTAHJAPTHBIX
MPEATIONIOKEHUH 00
omuoOKax B JIMHEHHON
MOJIenH HabIIoAeHUH

20 4 4

12

K,Kon

Tewma 5.

IIpoBepka runores u
CTaTHCTUYECKHE BBIBO/IBI B
MOJIENT MHOYKECTBEHHON
JIMHEHHOU perpeccuu

14 2 2

10

K,Kon

Tema 6.

Henuneiinbie
pErpeECCHOHHBIE MOJIEIIN

12

K,Kon

Tema 7.

Or1eHka MccieI0BaHMMH,
OCHOBaHHBIX Ha
MHOYKECTBEHHOM perpeccuu

20 4 4

12

K,Kon

Tema 8.

CranuoHapHbIle BpeMEHHBIE
psanel, Monenu ARMA

34 10 10

14

K,Kon

Tema 9.

Hecrannonapusie
BPEMEHHBIC PSIIBL.
Wnentudukanms
CTaIlMOHAPHBIX U
HECTAIMOHAPHBIX PSIOB B
pamkax mozeneit ARIMA

30 8 8

14

K,Kon

Tema 10.

Perpeccuonnslii ananus
JUTSI CTAaIIHOHAPHBIX
BPEMEHHBIX PSIJIOB.
Jnnamuyeckue Moaenu

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
PerpeccuoHHblli aHaN3
HeCTallMOHAPHBIX
Tema 11. | BpeMEHHBIX PSJIOB. 26 6 6 14 K.Kon
KounTterpauus u mogenu
KOPPEKITUH ONMTHOKaMHU
Tewa 12. | MOACH MAHCTLHEIX 20 | 4 4 12 Kon
JAHHBIX
Tema 13. Mogenn cuorpaHquHH(jﬁ 20 4 4 12 K,Kon
3aBUCUMOM NTEPEMEHHOM
KoHcynbranyuy Ha IpOMEXyTOUYHYIO 4
aTTeCTaIUIo
[IpomexxyToyHast arTecTanus 72 k3 (2)
Bcero: 360 64 64 156

** — hopmbl mekywe2o KOHmpos ycnesaemocmu: Koumponvhas paboma (K), xonnoxsuym (Kon).
*EE_ popmbl npomedicymounoti ammecmayuu: dxK3amer (IK3).

Conep:xanue IMCUMILTHHBI

Tema 1. JDxoHOMeTpHKa M ee CBf3b C JKOHOMHYECKOH Teopueil. Mertogosiorus
IKOHOMETPHYECKOI0 UCCIeA0BAHMA. THIIBI IKOHOMHYECKHX JAHHBIX.

OKOHOMETpPUKA U €€ CBsA3b C DKOHOMHYECKOW Teopued. Ha kakme BONpOCHI MO3BOJISAIOT
OTBETUTH YKOHOMETPUYECKUE METO/bl. MoJienu CBSA3U M MOJIeIN HAOJI0IeHUI; SKOHOMETPHUECKAsI
MOJIeJIb, TOA00paHHast MoJieb. TUIIBI JaHHBIX U Mojenell. ICTOUHMKH CTaTUCTUYECKUX JTaHHBIX.

Tema 2. Moageab nmapHou JiMHeHOW perpeccuu. MeToa HaAMMEHBIIMX KBAJAPAaTOB.
Teopema I'aycca-MapkoBa.

Teopetnueckas u BbIOOpouYHasi perpeccus. VIHTepmperamus cilydailHOTO — 4JEHa.
JIuHeHOCTh perpeccuu 1Mo nepeMeHHbIM U napameTpaM. Metoa HauMmeHbIIMX KBaapatoB (MHK).
Cgoiictea MHK onenok mapamerpoB Mmojaenu. ['eomerpus MHK. Ilpennonoxkenuss merona
HaMMEHBIINX KBaApaToB U Teopema ['aycca-Mapkosa. Beibopounoe pacnpeneneane MHK onenku.

Tema 3. IlpoBepka rumotres B MoJeJM MNapHO JuHeiiHOW perpeccun. BpiOop
“Hamnnyyqieii” moaenu. Hapymenue npeanocsliiok teopembl 'aycca-Mapkosa. Perpeccus 6e3
CBOOOJIHOIO 4JICHA.

[IpoBepka CTaTUCTHYECKHX THUNOTE3 O KOI(D(UIMEHTAX pPErpecCMd U JOBEPHUTEIbHbIC
MHTEpBaJbl. J[BYyCTOPOHHME M OJJHOCTOPOHHHME rumnore3bl. Perpeccust ¢ OMHapHOW 00BsACHSAIOLIEH
nepemeHHoi. Kpurepuu kadectBa NpUOMMKEHMS JaHHBIX MOJEIBI0 W UX HCIOJIB30BAHHUE JUIS
BbIOOpa Mozaenu. Hapymenus npennonoxenuit TeopeMsl ['aycca-MapkoBa (reTepockeacTUIHOCTb,

aBTOKOPPETUPOBAHHOCTb) M HMX MOCIEACTBUSA. 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




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.OxoHOMETpUKA U €€ CBA3b C dKOHOMUYECKOU TeOpUeH.

2.Ha xakuie BOMpPOCHI MO3BOJISIIOT OTBETUTh SKOHOMETPUUIECKHUE METO/IBI.
3.Mogenu CBSA3U ¥ MOJIEN HAOIIOIEHUI.

4. DKOHOMETpUYECKask MOJIeNb, MOA00paHHAs MOJIENb.

5. Tumsl JaHHBIX U MOJEIICH.

5.ICTOYHHKHN CTATUCTUYECKUX HAHHBIX.
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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:

[0/10BBIC TOXOMHOCTH akuuii kommanuit A wu B | MIPUHAISKAIINX OJHOM OTpaciIyu MpUBEIEHBI

B TabnuIe.
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

HOCTpOI/ITB MOACIb napHoﬁ JIMHEHMHOM pErpecCur, IMO3BOIAIOIIYIO OLUCHHUTH 3HAYCHHA I'OOOBBIX

JIOXOJHOCTEH aKIHii KOMIAHUM A 110 3HAYEHHMAM TOJIOBBIX JOXOIHOCTEH aKiuil KoMmanun B
Bonpocsl kK KOJLNIOKBHYMY:

1.TeopeTtrueckasi 1 BLIOOPOUHAS PErpecCus.

2.MnTepnperanus cay4aiiHOTO YWICHA.

3.JIuHEeNHOCTh perpeccuu o NepeMEeHHbIM U MapaMeTpam.

4. Meton naumenbiux kBajapatos (MHK).

5.Csoiicta MHK o1ieHOK mapamMeTpoB MOJAEIH.

6.I'eomerpns MHK.

7. 1peanonoxenuss MHK u Teopema ["aycca-Mapkosa.

8.Beibopounoe pacnpenenearne MHK orenku.

TunoBble oueHOYHBbIe MaTepuaJabl nmo _TemMaMm 3. «IIpoBepka rumore3 B MoOJeJH NAPHOM

JUHEHHOH perpeccun. Buioop “Hamavumen” momean. HapviieHne nmpeanochblIOK TeOpPEeMbI

I'avcca-MapkoBa. Perpeccusi 6€3 CBO0OOTHOI0 YJIEHAY.

BapuaHT 3a1aHus1 KOHTPOJILHOMH PadoThI:

N3yyaercs 3aBUCUMOCTh KOJMYECTBO TOBApPOB, MPOM3BEIACHHBIX C aedektom Y , oT oObema

CBEPXYpPOUYHBIX YacOB {X | no 10 ogHopoaHbIM 3aBoAaM 3a 201x rox.
x11,6 |1,9 |25 |29 3,2 3,7 3,9 4,1 4.8 4,9
y/84 193 199 |10,2 10,7 | 11,2 (11,6 | 12,4 |13,6 | 14,6
Heob6xomumo:

1. Paccuurare napaMeTpsl NapHOM JIMHEHHOW PETPECCHUM.

2. Onpenenutb KO3PPHUIUEHTH KOPPEISLIUN U JETEPMHUHAIUH.

3. OUeHHTb MOJIENB YEPE3 CPEAHION OMMOKY annmpokcumanuu A u F-xpurtepuii ®uiiepa.
4. OnpenenuTb CTAaTUCTUYECKYIO 3HAYUMOCTD [TaPAMETPOB PErPECCUH U KOPPETIALMH.
Bonpocel kK KOJLIOKBHYMY:

1.IIpoBepka CTAaTUCTHYECKUX THIIOTE3 O KO (HUIIMEHTAX PETPECCHH U TOBEPUTEIIbHBIC HHTEPBAJIBL.
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2./IByCTOPOHHUE U OJHOCTOPOHHUE TMIIOTESBI.

3.Perpeccust ¢ GuHapHON 0OBSICHSIONIEH TTEPEMEHHO.

4. Kpurepun kauecTBa IpUOIMKEHUS JAHHBIX MOJIEIBIO U UX UCIIOJIB30BaHUE JIJIsl BEIOOpA MOJIEIH.
5.Hapymenus OpeanonoxxeHuit  teopembl  ['aycca-MapkoBa — (reTepocKeqacTUYHOCTb,
aBTOKOPPEIUPOBAHHOCTD) U MX MOCIEACTBHS.

6.MeTo1p1 «0OPBHOBD) € HAPYIIEHUSIMU IIPEITON0KEHNH TeopeMbl ['aycca-Mapkosa.

7.Mlcionp30BaHNe OLIEHEHHOM MOJEIIHN JUIsl IPOTHO3UPOBAHMSL.

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.

HaiituMHK onenku ko3¢ uiinenToB perpeccuu.

HccnenoBaTh NOMyYEHHYO MOJIEb HA MYJIbTUKOJUIMHEAPHOCTb.

[Tpu BeIIBIeHUH 3¢ (deKTa MyIbTHKOUTMHEAPHOCTUTIOCTPOUTh U OIEHUTh HOBOE YypaBHEHHE
perpeccun. UHTEpripeTHpoBaTh OKOHYATEIbHBIE PE3YJIBTATHI.

Bonpochl K KOJJIOKBUYMY:

1.CmemnieHue r3-3a NponynieHHON MepeMEeHHOM.

2.Mojenb MHOKECTBEHHOU JTMHEHHOM perpeccui.

3.01eHKa HauMEHBIINX KBAIPaTOB.

4.1Tpeanoynio)keHus METO/Ia HAWMMEHBIIMX KBAAPATOB JUISI MOJEIA MHOXECTBEHHOW JIMHEHMHOMN
perpeccun u Teopema ['aycca-MapkoBa

5.IIpoBepka BoinonHeHus npenanonoxennii MHK.

6.I'eTepocke1aCTUUHOCTD.

7.MynbTUKOJUINHEAPHOCT.
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8.ABTOKOpPPEIUPOBAHHOCTD.

9.Kpurepun kauecTBa NpuUOIMAKEHHS TaHHBIX MOJIEIbIO PEPECCUU.

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

BBLIBOIbI B MOJ€JY MHOKECTBEHHOH JHUHEHHONH perpeccumny.

BapuaHT 3a1aHis KOHTPOJIbHOI padoThI:
1.UccnenoBatenu, mpoaHaaIu3upoBaB JesTeNbHOCTh 10 GupM, MOTYyYMWIH CIEAYIOIIUE JaHHBIE
3aBHCHUMOCTH 00beMa BBINyCKa MPOAYKUUU (Y) OT KoimudecTBa pabouux (X;) U CTOMMOCTH

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

y

Xy

X,

2 2 2

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.TIpoBepKa rMIoTE3 U JOBEPHUTENLHBIE MHTEPBAJIBI I OJHOTO KO3 pHUIeHTa.

2.TIpoBepKa COBMECTHBIX THITOTES.

3.TecTUpOBaHUE OrPAHUYEHHS, BKIIFOYAIONIETO HECKOIBKO KOI(PMOUIIMEHTOB MOJIEIH.

4.TectupoBaHue crielu(pUKauy MOJETH MHOKECTBEHHOM JTMHEHHON PETPecCHH.

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 sl XapaKTEPUCTHKH 3aBHCHUMOCTH )OTXPACCUUTATh MapamMeTphl CTENEHHOW U
MOKa3aTeJIbHOW MOJEIIEH.

Bonpochl kK KOJNIOKBUYMY:

1.006mas crpaTerust MoJIeTUpoBaHus GyHKIIUA HETUHEHHON perpecCcuu.

2.Buasl HeTMHEHHOCTH.

3.IlapHast HenMHEWHAs perpeccusl.

4.B331/IMOILGI\/JICTBI/IG MCKAY HE3aBUCUMBIMH ICPEMCHHBIMH.

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

MHOKECTBEHHOM perpeccumny.

BapuaHT 3a1aHus1 KOHTPOJILHOH PadoThI:

[To umeromumcst ucxogubiM JaHHbIM X, Y, P 1 Q ¢ exekBapTaJbHBIMU3HAYEHUSMH COCTOSTHUS
pbiHKa 3a nepuon 25 net (1 — 1-if kBapran 1975 rona, 100 — 4-it kBaptan 2000 roga):

[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 BBIBOJBI O BIMSHUM HEICHOBBIX (DAaKTOPOB MPENTIOKEHUS U LEHBIXOJIOAMIBLHUKOB Ha
IIPEJUIOKEHNE UX Ha PBIHKE, a TAKXKE O BIMSHUM LIEHBI UJI0X0/1a Ha CIIPOC HA TOBAPHI.

Bonpocskl Kk KOJLTIOKBHYMY:

1.BHyTpeHHss 1 BHELIHAS 000CHOBAaHHOCTh MCCIIEIOBAHUS.

2.CmeleHune u3-3a NponyLEeHHbIX IEPEMEHHBIX.

3. Cmemienne n3-3a omOOK U3MEpeHHs OOBSACHSIOMUX EPEMEHHBIX, OTCYTCTBYIOIIHNE JaHHBIE.

4. CmenieHne u3-3a 0TOOpa HAOIIOJCHNH, HETIPABIIIbHAS CTICIU(PUKAIHS (PYHKIHOHATBHON (OPMBI
perpeccum.

5.B3auMHOE BIIMsIHUE NTIEPEMEHHBIX.

4.CucteMbl OTHOBPEMEHHBIX YPaBHEHUIA.

5.CtpykTypHas ¥ IpuBeACHHAs (OPMEI.

6.OK30Te€HHbIE, YHAOTCHHBIE, IIPENONPEIEICHHBIC IEPEMECHHBIE.

7. neHTrUImpyeMoCcTs OTAENbHBIX YPAaBHEHUN CTPYKTYPHOU (POPMBL.

8.01eHnBaHNe CUCTEMBI OJHOBPEMEHHBIX YPABHEHHH.

9.BHyTpeHHss 1 BHEUIHSISI 000CHOBAaHHOCTh IIPU MIPOTHO3UPOBAHUH 110 MOJIEH PETPECCHH.

10.ITonsiTue 0 METOZIE MHCTPYMEHTAJIBHBIX MEPEMEHHBIX.
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TunoBble OLIeHOYHbIE MATEePHAJILI 0 TeMaM 8. « CTanimoHapHbIEe BpeMeHHbIEe psaibl, Monaeaun

ARMAY.

BapuaHTt 3a5aHus KOHTPOJIbHOM PadoThI:

[To MCXOAHBIM JAaHHBIM MOCTPOWTE HECKOJIBKO MOJIeJed C pa3lIuYHbBIM KOJUYECTBOM JIaroB.
WccnenoBaTh psig MCXOHBIX JAaHHBIX HAa CTAIMOHAPHOCTH C MOMOUIBI0 BU3YaJIbHOTO TECTUPOBAHUS
psanoB, ACF, PACF-rectoB.Ouenure mapameTpbl MOCTPOEHHBIX Mojeneit ¢ nomombio MHK u
BBIOpaTh M3 BCEX MOJENeH Ty, KOTopas HauOoJiee ajJeKkBaTHa MaHHBIM. HHTepmpeTupoBaTh
MOJTyYeHHBIE Pe3yIbTaThl BHIOPAHHOW MOJIETH.

Bonpocsl kK KOJNIOKBHYMY:

1.BpemenHoii psa.

2.CTOXacTUYECKU CITy4alHbIN MPOLECC.

3.CraunoHapHbie BpeMEHHbBIE PSIIbL.

4.ABTOKOppENALMOHHAS (PYHKIHS.

5.benslit n1yMm.

6.IIpoBepka Ha TayCCOBCKHUI OCIBIN TITyM.

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

8. neHTudunupyeMocTb, yCIoBHUE OOPATUMOCTH.

9.JIuHelHbIE NPOIIECCHI.

10.Pa3noxenne Bonpna.

11.ITpumMepsI cTalMOHAPHBIX BPEMEHHBIX PSIIOB B 9KOHOMUKE.

12.ITpouiecc AR(p), ycinoBue cTaliiOHapHOCTH.

13.IIpencraBieHue B BUE CKOJB3SIIETO CPEIHETO OECKOHEYHOTO MOPSIKA.

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

15.HeoGpatumsrii mpouecc MA(1).

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

17.Koppenorpamma nporecca AR(p).

18.YpaBuenus KOna-Yokepa.

19.Mopenu ARMA, ycnoBue cTalimoOHapHOCTH, Tpo0emMa 00X MHOXKHUTEICH.

20.Mogenmu ARMA, yuuThIBaromue Ce30HHOCTb.

21 . Unentndukanus cranpoHapHo Moaenn ARMA 10 aBTOKOpPPENSIIMOHOW W YacTHOM
ABTOKOPPETSIIUOHHON (QYHKITHSIM.

22.Tabnuiibl MOBECHUSI KOPPEIOTPAMM.

23.BribopouHast Koppeaorpamma.
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24.3proauyHOCTb.

25.Kputepuu A1 IpOBEPKU PABEHCTBA HYJIIO aBTOKOPPEIIALIUNA U YaCTHBIX aBTOKOPPEISALUIL.
26.I1pencraBnenne u npumeHeHue Q-tectoB bokca-Ilupca w  Jlpronra-bokca st rpynmsl
BbIOOPOUYHBIX aBTOKOPPEISILINH.

27.Metononorus bokca-J[)xeHnkuHca.

28.0uenuBanue crarmoHapuoi mojaenu AR(p).

29.0uennBanue crarmoHapHon moaemun MA(Q).

30.0uenuBanue crarmonapuoit ARMA(p,q).

31./luarHocTrka OIeHEeHHOW MOJIEIIH.

32.Bb160p MoienH, OCHOBaHHBIN Ha WH(OPMAIIMOHHBIX KPUTEPHUSX.

33.Ilporuo3upoBanre Ha OCHOBE TOIOOPAHHON MOJIEIIH.

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].

Bonpocekl Kk KOJLLIOKBUYMY:

1.HectrauroHapHbi€ psibl.

2.IIpouecc, cTaliMOHAPHBINA OTHOCUTEIBHO I€TEPMUHUPOBAHHOTO TPEHIA.

3.CTOoXacTUYECKHUI TPEHI.

4. TS u DS psnpl.

5.Monenu ARIMA.

6.Kputepuu [uxku-dymiepa.

7.Pazeutie u wunoctpauus tecra Jduku-@yiepa u pacmmpeHHoro rtecra /(uku-dymuiepa Ha
HaJIMYUE €IMHUYHOTO KOPHSL.

8.UyBCTBUTENBHOCTh K HATMYMIO I€TEPMUHUPOBAHHBIX PETPECCOPOB.

9.F-cratuctuku.

10.KBagpaTuuHslii TpEH.

11.Kpatnble kopHHU.

12.MHoroBapuaHTHas Mpoueaypa.

13./Ipyrue Kkputepuu.

14.ITonsarue o tecte @ummnca-Ileppona.

15.ITonstue o Tecte Kwiatkowski, Phillips, SchmidtandShin (KPSS, 1992) na cranuoHapHOCTb.
16.ITonsitue o recre DF-GLS, paspa6orannoro B Elliott, Rothenberg, andStock (1996).
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17.WccrnenoBanue mpobiieM, BOSHUKAIOMIMX MPU TECTUPOBAHWU HA €UHUYHBIA KOpPEeHb (KpUTHKA
Henbcona u [Tmoccepa (NelsonandPlosser (1982)) TecToB Ha eTMHUYHBIN KOPEHB ).
18.UccnenoBanue HEKOTOPHIX TECTOB HA €AMHUYHBIA KOPEHB MTPU HAIMYUU CTPYKTYPHOTO CJBUTA.
19.1lonsitue o tecrax IleppoHa u 3uBOTa-DHIpPIOCA HAa EIUHUYHBIA KOpPEHb MNPH HATUYUHU
CTPYKTYPHBIX CABHUTOB B JIaHHBIX.

20.ITonsiTHe 0 CE30HHBIX €AMHUYHBIX KOPHSX.

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

CTAIIMOHAPHBIX BPEMEHHBIX PANAOB. /IMHAMHYECKHE MOIETIH».

Bapuanr 3aganust KOHTPOJIbHOW PadoThI:

Nwmerotcs mannbie 006 m3MeHeHnn AcHexXHOU macchl (M) u m3menenuwntieH (P) 3a mepuon 1980 —
2004 rr. U3yuuth rpadmk M3MEHEHHs JACHE)KHOW MacChl M IICH 3a pPacCMaTPHUBACMBIUIICPHOI.
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

'B mP: . [IpoBepuTth, 00yCIOBIUBAET I U3MEHEHUE JICHEKHON MaCCHI Ap t
Bonpochl K KOJJIOKBUYMY:
1./IlnHamMuueckue Moemnu.
2.Mojenb BeKTOpHO# aBTOperpeccuu (vectorautoregressivemodel, VAR).
3.YcaoBue crabmwisHoctd VAR, HaxoxaeHne CTaOMIBHOIO COCTOSHUA.
4.0tkpseiTasg VAR.
5.HaxoxneHne cTabuiIbHOM CBS3M MEXKITY psiaMH, cocTaBisitomuMu VAR,
6.ITon6op u onennBanue VAR, quarHocTHYECKUE MPOLEAYPHI.
7.cnonb30BaHNe MHOTOMEPHBIX MH(POPMAIMOHHBIX KpuUTepHueB: Akauke, XeHHaHa-KyumHHa) u
[IIBapua-baiieca.
8.Beibop cmenudukanuy MOAETH, ONTHUMAIbHOM TIIyOMHBI 3ala3[blBaHU, OCHOBAHHOW Ha

MH(POPMALIMOHHBIX KPUTEPHUSX.

Tunosble onleHOYHBIE MaTepHaabl M0 TeMaMm 11. «PerpeccMOHHBIN AHAJN3 HECTAIMOHAPHBIX

BpeMeHHbIX psiioB. KouHTerpanus u Mojaean KOPpPpeKuuy ommuoKaMuy.

BapuanT 3a1aHus1 KOHTPOJILHOMH PadoThI:

YCcTaHOBUTH, BO3MOXKHOCTH  HATWIHUS HquHHHO-CHeHCTBeHHOﬁ CBiA3U MCKAY HpI/I6I)IJII)IO
npennpustus (F) m uHBectunusmMu B ocHOBHOM kamutan (G) c¢ momomibio Tecta ['pamxkepa.

HpOBepI/ITL THUIIOTE3hI C PA3JIMIYHBIM KOJIMYCCTBOM JIarOB. C,I[CJ'IaTB BBIBOJBbI.
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Bonpocsl Kk KOJLJIOKBUYMY:

1.JIoxHast (Kaxymiascs, MHUMas) PErpecCHOHHAs CBSI3b MEXKJIy HECTAIMOHAPHBIMUA BPEMCHHBIMU
pAIaMH.

2.KouHTerpupoBaHHbIe BpEeMEHHBIE PS/IbI, PAHT KOMHTETPAIIHH.

3.Bo3MoxHBIE TPUMEHEHUST K SKOHOMUYECKUM MOJIEIISIM.

4.TecTupoBaHWe HA HATMYNE KOUHTETPAIIHH.

5.Teopema npeacrasnenus [ peiiHmxepa.

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

7.ByxcTynenuatas npoueaypa Ouria-I'peitnmkepa mnoctpoennss ECM  mo umerommMmcs
CTaTUCTUICCKUM JIAHHBIM.

8. TectupoBaHre Ha HaJMuMe KOWHTETpAIlMM MEXIy HECKOJIbKUMHU BPEMEHHBIMU psaMU U
OTpe/Ie/IeHNE PAaHTa KOMHTETPAIMH ¢ HCIIOIb30BAaHHEM HpoLeayphl MoxaHceHa.

9.Bb100p MOJIenH ¢ NCTIOIB30BaHUEM HH(OPMAIIMOHHBIX KPUTEPHEB.

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

Bonpochl K KOJUIOKBHYMY:

1.PerpeccroHHbIe MO/IEH JIsl TAHETBHBIX JAHHBIX, COATaHCUPOBAHHBIC TTAHEIH.

2.Mopenb ¢ puKcupoBaHHBIMH 3 PeKTamu.

3.Mogenb co cinydaliHbIMU 3 heKTamu.

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 wuccnenoBaTh 3aBUCHUMOCTh PEIIEHUS O BbIOOpE MNPEANpUSATHSOT IOKa3aTeneil ero
Ha/iexxHOCTH. HpopManus o NpeAnpuaTUsaX, y4acTBOBAaBLIMX B TEHJEPaxX 3a NPEAbLAYIINI epruos
BpPEMEHHU, MpeJICTaBlIeHa B TaOJIMIIE UCXOIHBIX TaHHBIX:

y— pellieHue o BhiieNeHnu cpeacTB (1 — npuHATh, 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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[Toctpoutslogit- u probit-Mojenu 3aBUCUMOCTH  pELICHHS O BBIACICHUM CpPEACTB Ha
3aKyIKYCIIEICTIIAaBOB OT TIOKa3aTeleld HaAeKHOCTH TIIOCTABIIMKA W OLEHHUTh KOI()(DUIIUEHTHI
JTaHHBIX MoJenel. IHTeprpeTupoBaTh MOJYyYEHHBIE MOJIEIH.

Bonpochl K KOJIIOKBUYMY:

1. Mogenu GuHapHOrO BHIOOpA.

2.HenocraTku TMHEWHON BEPOSITHOCTHON MOJIEIIH.

3. [Ipobut-moaens.

4.JIoruT-MOI€ENb.

5.Mojenu MHOKECTBEHHOTO BBIOODA.

6.Mojens yrnopsi04eHHOT0 MHOYKECTBEHHOTO BBIOOpa.

7.Monenu ¢ IeH3ypUpPOBaHHOW 3aBUCUMOM MTEPEMEHHOM.

4.2. IIpomekyTOUHAS aTTECTAUMS
4.2.1. llepeyeHb KOMIIETEHIUI ¢ YKa3aHUEM 3TanoB UX GopMUpPOBaHMS B MPoOLieCCe OCBOCHUS
o0pa3zoBartenbHOil mnporpammbl. [loka3areJm W KpPUTEPUH OLEHUBAHUSI KOMIETEHUMH ¢

y4eToM 3Tamna ux (opMHUpOBaAHUS

Kon
Kon HaumenoBanue Tamna HaumeHoBaHue 3Tana
KOMIIETEeHIIUH KOMIIETEeHIINH OCBOEHHS OCBOEHHS KOMIIETEeHINHU
KOMIEeTEeHI[UH
CriocoOHOCTh IPUMEHEHUS
CrocoOHOCTh IPUMEHSATH OIK OC-4.1 3HAHUWU CUCTEMHOIO
OIIK OC-4 | 5KOHOMETPUYECKUE METOJBI ISk o aHaJIM3a Ha YPOBHE
OIIK OC-4.2 .
pelleHus MPUKIATHBIX 3a7a4. XO3SIICTBYIOIINX
CyOBEKTOB
JTan ocBOeHuUs! Iloka3zarenn Kpurepuii ouennBanus
KOMIIETEeHIINH OlleHMBAHUS
OIIK OC-4.1, OIIK | Cnocoben NPUMEHSATH | BeIsBIIseT mpoOaeMbl  3KOHOMHYECKOTO
0C-4.2 COBPEMEHHYIO METOJIMKY | XapaKTepa NP aHaIu3€ KOHKPETHBIX
CnocobHoCTH IIOCTPOEHUSA CUTyalluii M TpeiaraeT CrocoObl HX
HpHMevHeHH’I HKOHOMETPHUYECKUX MOJIENEH; | pelIeHHUs, OLIEHUBAET 0XKHUIAaEMBbIE
SHaHMM CHCTCMHOTO | vieronpl ¥ TIpreMbl aHaW3a | pe3yJIbTaThl.
aHalsa Ha YPOBHC | 5y opommueckux siBeHMH W | Boageer  COBPEMCHHBIMH — METOAMKAMH
XO3SICTBYIOIIUX
Cy6beKTOB NpPOIIECCOB € IOMOIIBIO | pacyera u aHanmm3a COHH&HBH?-
CTaHAAPTHBIX TEOPETUYECKUX | IKOHOMHYECKHX MOKa3aTeet,
" HKOHOMETPHUYECKHX | XapaKTepU3YIOIINX HYKOHOMHYECKHE
Mojienei NPOIIECCHI U SIBIICHUSI HA MUKPOYPOBHE

4.2.2. ®opma u cpeacTBa (MeTOAbl) NPOBEACHHUS IPOMEKYTOYHON aTTeCTAllUH
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®opmoli IPOMEKYTOUHOTO KOHTPOJIS MOCJIE M3YUYEHMs JUCLUIUIMHBI B KaXKIOM CEMECTpE
ABJIETCS IK3aMEH B MUCbMEHHOM (hopMe.

OTBETCTBEHHBIM 3TANIOM y4eOHOTO IMpolLiecca SIBISETCS c/laya MPOMEXYTOUHas aTTecTalusl.
beccriopHbIM (akTOpOM YCIENTHOTO 3aBEpPLICHHUS OYEPETHOTO CeMecTpa SBISeTCS KpOMOTIuBas,
cucremMaruyeckass paboTa CTyJeHTa B TEUEHHE BCEro ceMecTpa. B 3ToMm cilydae MOATrOTOBKa K
IIPOMEXYTOUHOM arrectauuu OyJeT SBIATbCS KOHLEHTPUPOBAHHOW cHCTEMaTH3allMedl BCex
MOJTYYECHHBIX 3HAHWUW MO TaHHOW TUCIUIUINHE.

B Havane cemecTpa peKOMEHIyeTCsl IO BCEM M3y4aeMbIM IIPEAMETAM MOJIYYUTh BOMPOCHl K
IIPOMEXYTOUHOW aTTeCTallMd, a TAaKXKe HCIOJb30BaTh B Ipoliecce 0O0ydeHHs Mporpammy, Apyrue
METOAMYECKHE MaTepHalibl, pa3paboTaHHbIE TIO JAHHOW AMCITUTITNHE.

[Tpu moAroTOBKE K MPOMEKYTOYHOM aTTECTAllM KOHCTPYKTHUBHBIM SIBJISIETCS] KOJJIEKTUBHOE
o0cyXJIeHHEe BBIHOCHUMBIX Ha 3K3aMEH BOIIPOCOB C COKYPCHHUKaMH, UYTO MO3BOJIAET MOBBICHTH
CTETIEHb CUCTEeMAaTU3aIH U YIITyOJIeHUs 3HAHUH.

Ilepen mnocineaHMM CEMUHApOM IO MPEAMETY CIEAYeT COCTaBUTh CIHMCOK BOIIPOCOB,
TpeOyIoIMX JOIMOJIHUTEIBHOTO pAa3bsCHEHUS IMpernojaBaTesieM Ha KOHCYJIbTAallMU Mepen
MPOMEKYTOYHOM aTTeCTalUECH.

4.2.3. TunoBbIe OLIeHOYHBbIE CPEICTBA

Cnncok BONpocoB /s NOAroToBKM K 3k3amMeHy (Temsbl 1-8)

1.OxoHOMETpHKA U €€ CBA3b C 3KOHOMHUYECKON TEOPHUEH.

2.Mopenu cBSI3M U MOJETM HAOMIOACHUIN; SKOHOMETpUYECKass MOJeNb, MoJ00paHHas
MOJIETTb.

3.Turbl JaHHBIX U MOJIETICH.

4. VICTOYHUKYU CTAaTUCTUYECKHUX JIAHHBIX.

5.TeopeTnueckas 1 BHIOOpOYHAs perpeccusi.

6. MaTepnperanys ciy4aiiHOro 4ieHa.

7.JIMHENHOCTB PErpecCuu N0 MEPEMEHHBIM U ITapaMeTPaM.

8. Merox Haumenbux kBajaparoB (MHK).

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

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

11. Beibopounoe pacnpenenenne MHK onenku.

12. TlpoBepka CTaTUCTUYECKUX TUMOTE3 O KOA(P(UIMEHTaX PErpeccurd U JOBEPUTEIIbHbIE
MHTEPBAIbI.

13. JIByCTOpOHHUE ¥ OJJHOCTOPOHHHUE TMIIOTE3BI.

14. Perpeccusi ¢ OMHapHOM OOBACHSIONICH TEPEMEHHOM.
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15. Kputepuu kauecTBa NpUOIMKEHUS JaHHBIX MOJIENBIO M UX HCIIOJB30BAaHKE /ISl BEIOOpA
MOJIETH.

16. I'eTepocke1aCTUIHOCTb.

17.MynbTUKOJUIMHEAPHOCT.

18.ABTOKOpPpPETNPOBAHHOCTb.

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

18.Mcniosib30BaHME OLEHEHHOW MOJIENIN JIJI MPOTHO3UPOBAHMSL.

19.Cm™metienne u3-3a NponyIeHHON NEPEMEHHOM.

20.Mopenb MHOKECTBEHHOM JIMHEHHON PErpeccun.

21.01eHKa HAUMEHBIIIUX KBAJIPaTOB.

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

23. [IpoBepka BbinosiHeHUs npeanonoxenniit MHK.

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

25 Kpurepun kadecTBa NpHOIMKCHHUS JaHHBIX MOJEIbI0 MHOKECTBCHHOW JIMHCHHOM
perpeccuy U UX UCIOJIb30BaHUE [l BEIOOpA MOJEIIH.

26.I1IpoBepka TMNOTE3 U TOBEPUTEIbHBIE HHTEPBAJIBI ISl OAHOTO KOA(PHUIHEHTA.

27.I1poBepka COBMECTHBIX TUIIOTES.

28.TecTupoBaHue OTpaHUUEHUS, BKIIOYAIOIIETO HECKOIBKO KO (PUIIMEHTOB MOJIEIH.

29.TectupoBaHue crienupUKaIMi MOJICIM MHOKECTBEHHOH JINHEHHOM perpeccu.

30.00mas crpaTerus MOJACTUPOBaHUs (DYHKITUN HETMHEHHON PETPEeCcCHH.

31.Buabpl HeTMHEHHOCTH.

32.ITapHas HenuHEWHAs perpeccusi.

33.B3auMopeiicTBHE MEX 1y HE3aBUCUMBIMU [IEPEMEHHBIMH.

34 BHyTpeHHSIs1 U BHEIIHASI 000CHOBAaHHOCTH MCCIIEIOBAHUSI.

35.Cmemienne u3-3a NpoIyIEHHbIX IEPEMEHHBIX.

36. CmemieHune u3-3a ommO0K U3MepeHus: O0OBICHSIIONINX MTEPEMEHHBIX.

37. OtcyTCTBYIOIIME NaHHBIE, CMEIICHHUE U3-3a 0TOOpa HAOIIOICHUH.

38. HenpaBunbHas cienudukanyst GyHKIMOHAIEHONW (JOPMBI PETPECCHH.

39.B3auMHO€E BIUSHUE IEPEMEHHBIX.

40.CucTtemMbl OTHOBPEMEHHBIX YPaBHEHH.

41.CtpyKkTypHas U IpuBeACHHAs GOPMBI.

42.9K30TeHHbIE, SHJIOTCHHbIC, TPEIOIPEICIICHHbIC IEPEMEHHBIE.

43 U nenTuuunpyeMocTh OTIACNIbHBIX YPaBHEHUN CTPYKTYpHOU (POPMBL.
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43.01ueHnBaHuE CUCTEMBI OJJHOBPEMEHHBIX YPaBHEHUIA.

44 BHYTpeHHS U BHELIHSISI 000CHOBAaHHOCTh IIPU MTPOTHO3UMPOBAHUHU 110 MOJIENIHN PETPECCHH.

45.1loHATHE O METO/I€ NHCTPYMEHTAIBHBIX IEPEMEHHBIX.

46.BpemeHHOM psijl.

47.CroxacTu4ecKuil cirydaiiHblil IIpoLecc.

48.CraunoHapHble BpEMEHHBIE PSI/IbI.

49.ABTOKOppENALMOHHAS (PYHKIIMSL.

50.benblii mrym.

51.IIpoBepka Ha raycCOBCKHUIl OelbIif IIyMm.

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

53. M neHTudunnpyemMocTh, YCIOBHE OOPATUMOCTH.

54.JIuHeiiHbIe MPOLIECCHI.

55.Pa3noxenne Bompaa.

56.1IpuMepsl CTallMOHAPHBIX BPEMEHHBIX PSAJIOB B SKOHOMUKE.

57 Ilpouecc AR(p), yciioBrue cTaliOHAPHOCTH.

58.IlpencraBineHue B BUE CKOJIB3SIIETO 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.YpaBnenus FOna-Yokepa.

64 Monenu ARMA, ycioBue CTallmOHApHOCTH, TIpoOIeMa 00X MHOKHUTEIICH.

65.Monenu ARMA, yuuTsiBaroiiyue c€30HHOCTb.

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

l.Unentudukanus cranmuoHapHo mojenn ARMA 1Mo aBTOKOPPEISAIIMOHOM M YaCTHOM
ABTOKOPPETSIIUOHHON (PYHKIIHSIM.

2.Tabnu1el MOBEIEHUS KOPPEIOTPaMM.

3.Bribopounas koppenorpaMmma.

4. 9proAM4HOCTb.

5.Kpurtepuu juist npoBEepKU paBEHCTBA HYJIIO aBTOKOPPEIIALMM M YACTHBIX aBTOKOPPEIIALINIMA.

6.IlpencraBnenne u npumenenne Q-tectoB bokca-Ilupca u Jlbtonra-bokca ans rpymnmsl

BBIOOPOYHBIX aBTOKOPPEIISITHIA.
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7.Metononorusi bokca-/[>xeHkuHca.

8.0OueHuBanue cranonapHuoit moaenu AR(p).

9.0uennBanue crarmoHapuoi 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.I1ponecc, cTalimOHapHBIA 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 pacmmpenHoro recra Juku-Pysiepa
Ha HAJIMYKUE €IMHUYHOTO KOPHS.

20.YyBCTBUTENBHOCTh K HAJTUYUIO IETEPMUHUPOBAHHBIX PETPECCOPOB.

21.F-cratuctuku.

22 KBaJpaTuuHblii TPEH.

23.KpaTHbl€ KOpHH.

24 MHoroBapraHTHas Npoueaypa.

25.WccnenoBanue mpobOiieM, BO3HUKAIOMIMX TPU TECTUPOBAHUU Ha EIWHUYHBIA KOpPEHBb
(xputuka Henscona u [lnoccepa (NelsonandPlosser (1982)) TecToB Ha e IMHUYHBINA KOPEHB ).

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

27.Ilonsatue o tecrax Ileppona m 3uBoTa-DHIpIOcAa HA €IWHUYHBIN KOPEHb MPH HATUYUU
CTPYKTYPHBIX CIBUTOB B JaHHBIX.

28.IloHATHE O CE30HHBIX €AMHUYHBIX KOPHSX.

29.JIlunamuyeckue MO/IEIIH. Monens BEKTOPHOM aBTOPETPECCUU
(vectorautoregressivemodel, VAR).

30.YcaoBue crabmiapHocT VAR, HaxokaeHHe CTaAOMIBHOIO COCTOSHUA.

31.01kporTast VAR.

32.HaxoxaeHnue cTaOMIbHON CBSI3U MEXKIY psAaaMu, cocTaBisironumu VAR.

33.Ilon6op u onienuBanue VAR, muarnoctuueckue mpoueayphl.

34 Vicnonp30oBaHNE MHOTOMEPHBIX HH()OPMAIIMOHHBIX KpPUTEpUEB: AKanke, XEHHaHa-

Kyunna) u llIBapna-baiieca.
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35.Bei00p cienudukamy MoIeIH, ONTUMATBHON TTyOWHBI 3arma3AbIBaHui, OCHOBAHHOM Ha
WH(POPMAIMOHHBIX KPUTEPHSIX.

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

37.KouHTerpupoBaHHbIE BPEMEHHBIE PSAJIbI, PAHT KOMHTETPaLlUU.

38.B0o3MoskHbIE TPUMEHEHHS! K SKOHOMUYECKUM MOJIEIISIM.

39.TecTupoBaHe HA HATNYUE KOMHTEIPALINH.

40.Teopema nipeactaBienus I peitHmxkepa.

41. Mogens xoppekimu ommbkamu (ErrorCorrectionModel — ECM), unTeprnpetanus
ko3 dunmentoB ECM.

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

43.TecTupoBaHue HA HATMYKUE KOMHTETPAIIUU MEXAY HECKOJIbKHUMH BPEMEHHBIMH PSJIaMH.

44. OnpezeneHne paHra KOMHTETPAIMHK C MCIIONb30BaHUEM Mporneaypsl Moxancena.

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 cmy4aiHbIMH P PEKTaMH.

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

50.Monenu 6GUHApPHOTO BBHIOODA.

51.Henocratku TMHENHHONW BEPOSITHOCTHON MOJIEIH.

52. IIpoGuT-Moaemb.

53.JloruT-MoI€eNb.

54.Monenu MHOXECTBEHHOT'O BBIOOpa.

55.Monenb ynopsiJoueHHOT0 MHOXKECTBEHHOTO BBIOOpA.

56.Mojenu ¢ eH3ypUpOBaHHON 3aBUCHUMOI TTEPEMEHHOM.

IIpumepHbIe BApHAHTHI IK3aMEHAIIMOHHBIX OWJIETOB
3K3AMEHAIIMOHHBIN BUJIET Ne 1
M0 JUCHHUILIHHE «IKOHOMETPHKA»
1. JIuHEHHOCTH perpeccuu 1o NepeMeHHbIM U TapaMeTpam.
2. HemnpasunbHas cnenudukanus GyHKINOHATIBHON (GOPMBI perpeccuu.
3. HUccnenosanue BrimoydaeT 10 Manbix npeanpusTuii 00padaThIBaroe MPOMBIIIIEHHOCTH, T

Y — norpebiieHre MaTepUasoB, THIC. 0.1 X -00BEM IIPOU3BOICTBA, THIC. 0.
b 9 9 b

Ne npennpusitust O6beM npou3BOACTBA, THIC., [Torpebnenne MaTepraios,
py6., X THIC., py0.
1 21,5 116
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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:

[TocTpouTs NHHEHHOE ypaBHeHHe napHOil perpeccun Vot X . ChenaTh BBIBOJI.

PaccunTars nuHeiHbIH K03 duIeHT napHoi Koppessiuuu ChaenaTs BEIBO/.

Cpennroro omuoKy anmpokcumanuu. Craenarb BHIBOI.

C nomourpsto F- kpurtepus ®duniepa OLIEHUTE CTATUCTUYECKYIO HaJIS)KHOCTh PE3yJIbTaTOB
PErpecCCUOHHOTO MOJECIUPOBAHUSA.

4.VImeroTcsl TaHHBIE O TMPUOBLIM KOMIIAHWUU 32 16 KBapTaloB. BBUTH MONYYEHBI CIEAyIONUE
3HAYE€HHE OLIEHKU CE30HHOW KOMIOHEHTHI C TOMOIIBIO MYJIbTUIIJIMKATUBHON MOJEIH.

Ne kaprana, !
T'on
I I I 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:

OrnpeenuTb CKOPPEKTUPOBAHHBIE CE30HHBIE KOMIIOHEHTHI C TTIOMOIIBIO MYJIbTUTIMKATUBHOM
MOJIEJIH.

C,I[eJ'IaTB IMPOTrHO3 HpI/I6LIJ'H/I KOMIIAaHUHW Ha NEPBOC BTOPOC CICAYIOLICTO roaa.

YpaBHeHUE TpeH 1A T=10,66+1,26t . Crnenath BBEIBOI.

9K3AMEHAIII/IOHHI>II71 BUJIET Ne 2
MO JUCHUILTHHE «IKOHOMETPHKA)
1.Metononorus bokca-/[)xeakunca.
2.Monenu MHOKECTBEHHOTO BBIOOpA.

3.NmeroTed chenyromye JaHHbIe 3aBUCUMOCTH 00beMa BhIMyCKa MPOTyKIIUU (y ) OT KOJHWYECTBA

x| %) i
pabouunx 1 CTOMMOCTH OCHOBHBIX (POHIOB (THIC. PYO.) 10 KpyTHBIX KOMITAHHH.

2 2 2
Yy Xy X, y X1 X5 Yy X Y X, XX,

Cymma 65,7 88,9 35,1 5306,9 | 8180,9 | 1323,7 | 6039,2 | 2297,5 | 3061,4

TpeOyeTcs:

Omnpenenuts napusie kK03 uuuenTsr koppensauuu. Crenars BbIBOI.

ITocTpouTh ypaBHEHHE MHOXKECTBEHHON PErPECCUM B CTAHIAPTU3UPOBAHHOM MacIiTabe u B
ectecTBeHHOH popme. Caenarb SKOHOMHUYECKHUI BBHIBO/I.

[IpoBecTH OLIEHKY KauecTBa MOJyYEHHON MOJEIH ¢ IOMOIIbI0 MHOXKECTBEHHOT0 KO3 dUIeHTa
KOppessuu U getepMuHaiuu. CuenaTrb BbIBO.

4.I1o gecatu TEppUTOPHIM palloHa 3a 200X . VYssectbi 3nauenus JIBYX MIPU3HAKOB. Y paBHEHHE
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perpeccun: y=2,2+0,7 x.

Paiion Pacxozp! Ha TOKYTIKY CpennenHeBHas 3apaboTHasI IiaTa
MPOJIOBOJILCTBEHHBIX TOBAPOB,THIC. , OJTHOTO paboTHHUKA, pyO., X
py6., J

Bnamumupckas o0 44 87
Koctpomckast 00:1. 45 88
OpitoBckast 001, 46 89
Ps3anckast 0071 47 90
CwMmornenckas 0011 48 91
Trepckast 0071 49 42
Bpstackas 0071. 61 101
HBaHoBcKas o0 62 102
Tynbckas 0011 127 103
SApocnasckas 0071, 128 96

OmnpenenuTh HAIMYKE TETEPOCKETACTUYHOCTH MPH ypoBHE 3HaunMoctu 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.

28



[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.
4. KanTtoposuu ['.I'., Jlekunu: AHaJIM3 BPEMEHHBIX PSA0B, DKOHOMUYECKUH xypHan BIID, 2002,

NeNe 1-4, 2003, Nel.

6.2. JlonoJiHMTEIbLHASA JIMTEPaTypa.

1. Kamepon 2.K. MukposkoHOMeTpHUKa: METOJbI U UX npuMeHeHus: Kaura 1 YaeOHoe mocooue /
Komepon D.K., Tpusegu ILK., mep. ¢ anrn. mon Hayd. pea. Hememea 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. Yunesam, 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.l), 978-5-7749-0959-9. — TekcT : 3MeKTpOHHBIN //
DIIeKTPOHHO-OMOIMOTeUHAS cucremMa IPR BOOKS : [caiiT]. — URL:
http://www.iprbookshop.ru/95146.html

3. Yunesam, I'pun OxoHomerpuueckuit ananus. Ku.2 / I'pun Yuneam ; nox penaxuueir C. C.
CunenbHaukoBa, M. 0. TypynueBoii ; nepeBoq A. B. Xoabipes [u ap.]. — Mocksa : Jleno, 2016. —
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752 c. — ISBN 978-5-7749-1158-5 (xu.2), 978-5-7749-0959-9. — TekcT : 3MeKTpOHHBIN //
DIIeKTPOHHO-OUOINOTEUHAS cucremMa IPR BOOKS : [caiiT]. — URL:
http://www.iprbookshop.ru/95147.html

6.3. YueOHO-MeTOAMUYECKOE O0ecTeyeHHe CAaMOCTOSITeIbHOIH padoThl.

He mpenycMotpeHo.

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 — MadopmanmonHoe areHTcTBO «PocousneckoncantuHr» (Poccus)
5. www.worldbank.org — BcemupHsIii 6aHk
6. www.imf.org — Mexx1yHapoIHbIHM BaIOTHBIN HoHA
7. https://www.hse.ru/info — T'ocymapcTBeHHBIHi YHHMBEpCHTET — BpICIIas ImIKojJa SKOHOMHKH
(Poccus)
8. www.beafnd.org - Bropo sxkoHOMHUeckoro aHanu3a (Poccus)
9. http://www.libertarium.ru/library - buGiamoreka maTepragoB 1Mo SJKOHOMHYECKOW TEMAaTUKE

10. www.ecfor.ru PAH MHCTUTYT HapOAHOX0351CTBEHHOTO MPOTHO3WPOBAHUS.

6.6. Unble HCTOYHMKM.
1. EnmuceeBa U.U. (pen.). OkoHoMeTpuKa: y4eOHHK Jyisi OakaiaBpwata W Maructparypel. — M.:
Opaiit, 2015. — 449 c. — Cepusi: bakanaBp u maructp. AkaaeMU4eCKui 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 5KOHOMETPUUECKOTO MOACITUPOBAHUS
c ucnonb3zoBanueM EVIEWS: yyeGHoe nocodue — M.: PY/IH, 2011. — 206 c.
6. Kpemep H.III. Dxonomerpuka [DneKTpOHHBIN pecypc]: y4eOHHK Uil CTYJIeHTOB By30B/ Kpemep

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

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

8. BepOuk M. (2008). [TyreBoauTens 1o COBpEMEHHOM 3koHOMeTpuKke. M., Hayunas kHura.
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9. Marnyc . P., Kareimes I1. K., [lepecerxuit A. A. Dxonomerpuka. HauanbHblil Kypc: YueOHHK.
—7-e w3a., uctip. — M.: Jleno, 2007. — 504 c.
10. DxoHoMeTpuKa : y4eOHUK JJis1 OakanaBpuaTta u maructpatypsl / . U. EnmuceeBa [u ap.] ; mon
penakuueit M. U. EnuceeBoii. — Mocksa : U3mparensctBo FOpaiit, 2019. — 449 c. — (bakanasp u
marucTp. Akagemudeckuir kypc). — ISBN 978-5-534-00313-0. — TexkcT : anextponHsiit // ObC
FOpaiir [caiiT]. — URL: https://biblio-online.ru/bcode/431129
7. MaTepuanbHo-TexHHYecKas 6a3a, MHGOPMALMOHHbIE TEXHOJIOTHH, IPOrPAMMHOE
olecrieyeHre U MH(POPMAIHOHHBIE CTIPABOYHbIE CHCTEMbI
Ba3bl 1aHHBIX, HHPOPMALHOHHO-CIIPABOYHbIE H MOMCKOBbIE CHCTEMbI
1. www.biblio-online.ru —3nekTpoHH0-0nbMoTeuHas cucrtema [IBC] FOpaiir.

2. http://www.iprbookshop.ru — Dnektponno-6udmmoreunas cucrema [IbC] «Iprbooksy»

3. https://e.lanbook.com - DnekrpoHHO-O0MOMMOTEUHas cuctema [DbC] «Jlanby.

4. http://elibrary.ru/ - Hayunas snexkrponnas 6ubnuorexaElibrary.ru.

5. https:/new.znanium.com DnekTpoHHO-O0HOMMOTeYHast cucTema [DBC] «Znanium.comy.

6. https://dlib.eastview.com — MadopmarmonHsiii cepsuc «EastViewy.

7. https://www.jstor.org - Jstor. [TosHbIE TEKCTBI HAYUHBIX YPHAIOB U KHUT 3apyOeKHBIX
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