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1.

Ilepeuyennb

IVIAHMPYEMbIX Pe3yJIbTATOB 00y4eHHs 110 JUCHHUIIMHE (MOYJ/II0), COOTHECEHHBIX C
IUVIAHMPYEMbIMH Pe3yJIbTATAMH OCBOEHUS IPOTrPaMMbI

I1.1.

Hucuumuaa b1.6.07 «OxoHomerpuka (IPOABMHYTHIM YpOBEHb)» oOecreynBaeT
OBJIAJICHUE CIACAYIOIMMHU KOMIETCHIUSIMH:

Kon HaumenoBanue Kon HaumeHoBaHne KOMITIOHEHTA
KOMITETCHIINH KOMITETCHIIUH KOMITOHEHTA KOMITETCHIIUH
KOMIETCHIINH
CrniocoGeH npuMeHsITh Crniocoben MIPUMEHSATH
MIPOJIBUHYTHIC POJABUHYTHIC
WHCTPYMEHTAIILHBIC WHCTPYMEHTAIGHBIC ~ METOBI
OIIK-2 METObI SKOHOMUYECKOTO OIIK-2.2 npu peneHun 3a1a4
aHaIM3a NP PeIeHur MPaKTUYECKON
MPAKTUYECKUX U(TITHN) HaTPaBIEHHOCTH
HCCIIEIOBATENbCKUX 3aau
1.2. B pe3ynbpTaTe OCBOCHHS TUCIHILIMHBI Y CTYACHTOB JOKHBI OBITh CDOPMHUPOBAHBI:
OTD/TD Kon PesynbraTel 00y4deHus
(npu Hanuuuu KOMITOHEHTa
npogcmandapma)/ | KOMIETSHIIUN
TPYIOBbIE WIIN
npodeccuoHaIbHbIE
JIEUCTBUS
Ha ypOBHE 3HAHMIA:
3HaTh  pa3fdU4YHble  HCTOYHMKH  WHbOpManuu  AJs
OCYIIECTBJICHUSI HAYYHOT'O UCCIICIOBAHUS;
3HATh OCHOBBHI T€OpUU (DUHAHCOB;
3HATh OCHOBBHI TOBEACHUYECKON SKOHOMHUKH.
Ha YPOBHE YMEHHIA:
YMETh COOMpaTh UCXOIHYIO HH(POPMAITHUIO;
OIIK-2.2  |yMeTh BBIABIATH M OINKCHIBATh MMEIOIIMECS 3aBHCHUMOCTHU
(hMHAHCOBBIX MPOIIECCOB, OOBEKTOB U SBJICHHIA,
YMETh CTPOHUTH SKOHOMETPUYECKHE MOJIEIH MPOIECCOB,
SBICHWI W  OOBEKTOB  NPOQecCHOHANBHON  cepbl
(hUHAHCHCTA.
Ha YPOBHE HABBIKOB:
pa3paboTKa TEOPETHUECKUX U IKOHOMETPUUYECKUX MOJIENeH
A3JTMIHBIX (DMHAHCOBBIX OOBEKTOB, SIBJICHUN U MTPOIIECCOB.




2. O0BbeM 1 MecTO
AUCHHUILIMHBI B cTpyKType OII BO

Ob6mas tpynoemkocts auctuiuinabl b1.5.07 «koHOMeTpuKka» cocTaBisieT 2 3a4eTHbIE
eIMHUIIBI/ 72 akaJIeMHYECKUX Yaca, B TOM YHCJIe KOHTAKTHAs paboTa ¢ mpemnojgasareneM 14 a. .,
BKJIIOUAs 3aHATHUS JEKIIMOHHOTO THMA 4 a. 4., 3aHATUS pakThuyeckoro Tuma 10 a. 4.

O0BeM caMOCTOSTEIIBHON padOThI 00YYAIOIIETOCsS COCTABIIACT 54 a.4.

®dopma MPOMEKYTOUHOM aTTeCTAllMU B COOTBETCTBHU C YUYEOHBIM IUIAHOM: 3aUéT HA 2-M
kypce. ducrumnmaa b1.5.07 «OxoHOMeTpHKa» OTHOCHUTCS K 0a30BOM 4acTH y4eOHOTO TUIaHa 110
HarnpaBiaeHuto noaArotoBku 38.04.08 ®uHaHchl U KpeauT. [ucuumiamHa «9KOHOMETpPUKA
(mpoIBUHYTBIN YPOBEHB)» YUTAETCS Ha 2 Kypce 00yueHusl.

3. Coaepxxanue u
CTPYKTYPA AW CHUTIITHHBI
O6beM JUCUMILIMHBL, Yac. dopma
KonTakTHas padora TEKYILEro
oOyuarouxcs ¢ KOHTPOJIS
npenoaaBaTeneM ycreBaeM
HaunmeHnoBanue tem .
Ne i/t 10 BUJaM YUEOHBIX 3aHITHI OCTH,
(pazneinoB) Bcero CP
MPOMEXKYT
OYHOU
J | JIP | II3 K
arTecTanu
u
PerpeccroHHbIN aHaIu3 U
Tema 1 p 625 | 1 1 4,5 KP
SHIIOTE€HHOCTD
O1eHKa CUCTEM
Tema 2 » ” 625 | 1 1 5 T3
ypaBHEHUH
Monenu maHeabHBIX
Tema 3 A 6 1 5 0
JAHHBIX.
Heaunneiineie Mogenu u
Tema 4 A 625 | 1 1 4,5 T3
oTOO0p
ATanTUBHBIE METOIBI
aHaJIM3a BPEMEHHBIX
Tema 5 | psnos. [Iporno3upoBanue 6 1 5 O
o mojaeiiiMm ARMA,
ARIMA.
[TpuunHHOCTE M OJIOYHAsA
Tema 6 p 6 1 5 0
SK30Ir€HHOCTbD.
MeTom010THs BEKTOPHBIX
Tema 7 a N P 6 1 5 O
aBroperpeccuii (VAR).
baliecoBckuil moaxo.
Tema 8 | BBenenue B GuiibTp 6 1 5 T3
Kanmana
Tema 9 BbatiecoBckue VAR. 6 1 5 O
Henunelinsie Mmoagenn
BPEMCHHBIX PSIOB.
Tema 10 | Moaenu BpeMEHHBIX PSIZIOB 6 1 5 O
C YCJIIOBHOM
TeTEPOCKEIaCTUYHOCTHIO
Tema 11 | JIpoOHO-UHTErpUpPOBAaHHBIE 6 1 5 T
psanbl. Henuuelinbie
npeoOpa3oBaHus U




O0BeM TUCHMIUIMHBL, Yac. dopma
KonTakTHas pabora TEKYIIETro
Ne /11 HaumenoBanue tem o0yyaromuxcs ¢ KOHTPOJIS
(paznenoB) Bcero Mperno/iaBaTesieM CP ycreBaeM
110 BUJAaM y4eOHBIX 3aHSITUH 0CTH,
JI | JIP | II3 K IIPOMEKYT
€/IMHUYHBIE KOPHHU.
Ce30oHHbIE €JMHUYHbIE
KOpHHU.
[IpomesxyTouHas aTTecTanus 3
Koncynpranuu 1 1
Bceero: 72 44 10 1 54 4

Conep:xanue TMCHUILINHBI

Ne i/

HaumeHoBaHue TeM
(pa3nenoB)

Conep:xanue Tem (pa3aesioB)

Tema 1

Perpeccuonnsiit
aHajau3 u
SHJOTE€HHOCTh

JluneliHass mapHas M MHOXKECTBEHHasi PErpeccus;
HeNWHEWHas, OuWHapHasi W MYyJIbTHHOMHHAJIbHAS
JIOTUCTUYECKAS, MOPSIAKOBAs perpeccusl.
Hecocrostenbnocts  onenok  MHK B ciywae
KOPPEIUPOBAHHOCTH PErPECCOPOB U CIIyYalHON OIIMOKH.
Briasnenne HecocroarensHocty orieHok MHK B Mogensax
C TPONYyIICHHOW  CYIIECTBEHHOW  IIEPEMEHHOM, C
OmMUOKaAMH  W3MEPEHHsI PETrpeccopoB, C  YCIOBHOM
OJIHOBPEMEHHOCTBIO PErPEecCOpOB U PErpeccaHTa, IIpu
HaJIM4IUHU camooTbopa, B JTMHAMUYECKHX
ABTOPErPECCUOHHBIX  MOJENAX €  aBTOKOppENsuuen

Tema 2

O1LeHKa CUCTEM
YpaBHEHUH

[lonsaTne cuCTEeMBI  COBMECTHBIX, OJHOBPEMEHHBIX
ypaBHeHu#. CyIIHOCTh U HEOOXOJUMOCTh UCTIOJIb30BAHUS
MOJENH,  3aJaBaeéMOd  CHUCTEMOM  OJHOBPEMEHHBIX
SKOHOMETPUYECKHX  YPaBHEHHUIA. CtpykrypHas u
NpUBEAEHHAS dbopMbI MOJCIIH. [IpoGnema
naentuukanmu. KocBennsii MHK, nByxmaroBeiii u
TPEXIIAroBbIi MHK. Meton MaKCHUMAaJILHOTO

IITNADRTIINTIN rrnﬁrlcr

Tema 3

Moaenu naHeIbLHBIX
TAHHBIX.

Mogenb KaxXyIluxcsi HECBA3aHHBIMU perpeccuil. Monens
KOBapHalMOHHOT0 aHanu3a. Mojens ¢ GUKCHpOBaHHBIMU
a¢dexkramu. CraHmapTHas MOJAEIh CO CIyYallHBIMU
apdexramu. HecbanancupoBanusie maHenu. Jlorut-
Mozenb ¢ (QukcupoBaHHBIMU d(dekramu. I[IpoOut-
MOJIEJNIb CO CITy4alHBIMH 3P deKTamu.

Tema 4

Henunelinsie Mmoagenu
u oTO0p

[Ipumepsl HEJIMHEHHBIX 1o ko3 unreHTam
9KOHOMETPHUECKUX MOJIENIEH.

[TocTpoenue 9KOHOMETPUYECKUX Mojenen co
CTaHJIaPTHBIMU HEJIMHEHHBIMU (QYHKIUSMU PETPECCUU.
IToctpoenue 9KOHOMETPHUYECKUX Mozenein C
MIPOU3BOJIbHBIMU HETMHEWHBIMH (PYHKIUSIMU PETPECCHUH.




HaumenoBanue teM

Ne ni/m (pasnenon) Conep:xanue TeM (pa3aesion)
[IpocTeiiine aganTUBHBIE MOJENU: SKCIIOHEHLIHUAIBHOE
CriaXvBaHHe, JByXIapaMeTpuuecKas MOJellb XOJIbTa,
A,[[aHTI/IBHBIe METOIbI MOACIb BpayHa, TpéxnapaMeTqueCKaﬁ MOACIb boxkca-
AHAJIN3a BPEMEHHBIX Jlxenkunca. Ce3onHass wmoxens Ywuntepca. IIpormecc
T 5 | panos. aBTOpPErpeccur IEpBOro mopszaka, mopsaka p. IIpouecc
cma HporHognp()BaHHe 10 CKOJIbB3A1IECTO CpECOHETO nopsiaka q. Hpouecc
Mozensim ARMA, aBTOPETPECCUM C OCTaTKaMM B BHJE CKOJIB3SILETO
ARIMA. cpeqnero ARMA. HecrtanmoHapHble BpEMEHHBIE PSIbI.
Panet tTuma ARIMA. IlporHo3zupoBaHue 1Mo MOJEISIM
ARMA, ARIMA.
brmounast 3x3oreHHoCTh. [IpoBepka THMOTE3Bl OJI0YHOM
[TpuunHHOCTS M 9K30reHHOCTH.  [IpoBepka Ha  NPUYMHHOCTH IO
Tema 6 | Gmounas I'peitnkepy. JlokHas NPUYMHHOCTH MO [ pedHmIKEpy.
9K30TCHHOCTb. [IpruMHHOCTH B KPATKOCPOYHOM IUTAHE.
Merononorus [lopsgok BEKTOpPHOW aBTOPErpecCUU. 3aMKHYTbIE U
Tema 7 | BEKTOPHBIX oTkpbiThie VAR. CrabunbHasi (HOATOBpEMEHHAs) CBS3b
aBTOpErpeccunt Mexay nepeMeHHbIMA. Metononorus VAR..
/XT A DN
Crnenudukanus anpUOPHOTO pacnpeneneHusl.
HeundopmaruBupie  npeanocsiiku 00  ampUOPHOM
pacnpezeeHuu. ConpspxéHHOE anpuoOpHOE
BaiiecoBckuii moaxond. | paclpeneiicHue. Uepapxuueckue allproOpHBIE
Tema 8 Benenue B GpuibTp pacrapeneneHus.. ArnocrepruopHoe pacmopeneiacHue:
Kanmana IJIOTHOCTh,  CpedHee,  CTaHJapTHOE  OTKIOHEHHE,
JIOBEpUTENIbHbIE  HMHTepBanbl.  baifecoBckuii  BBIOOD
mozener. Punptp Kanmana: anroputM M CBOMCTBA.
KonTpons pacxogumoctu ¢punbrpa Kanmana.
CrpykrypHas BEKTOpHAas aBTOpErpeccusi;
Tema 9 | Baitecosckie VAR. uneHTuuKanus; OalleCOBCKOE YCpEOHEHHE MO/IENeH;
OaifecoBCKUIi BEIOOP MOETEH.
. Bo3moxxnple cnenuduKanuyd  HETMHEHHBIX  MOJCIICH.
Henuneitnpie Mmoaenu
CtpykTypHble  pa3pbiBbl.  MoJenb  MEPEKIIOUYECHUS
BPCMCHHBIX PAIOB. pexumoB. [loporoBeie Monenu. Mojenu ¢ TPEHIOBOU
Tema 10 | Mopenu BpeMeHHBIX o
. KOMIIOHEHTON. Mogenb Bo3Bpara K cpeanemy. Moaenu
PAJI0B € yCIIOBHOM ARCH, GARCH u ux pa3HOBHUIHOCTH.
reTepoOCKEAaCTUIHOCTBIO
Jpo6Ho- AHanu3 HeCTalMOHAPHBIX BPEMEHHBIX psiioB. [Iponecchl
HUHTErPUPOBAHHBIC "egquHuuHOro KopHs:". Murerpanumsa. Kpurepuit [ukum —
psiasl. Henuuelitsie Oymnepa. Cezonnble enunnyHble kopHu. Tect HEGY.
Tema 11 | npeobpazoBaHus u

€AMHUYHbBIE KOPHHU.
Ce30HHBIE eUHUYHEBIE
KOpHH.




4. Marepuasbl
TeKylero KOHTPOJIsl yCIeBaeMOCTH 00y4aKOIIUXCs U OlleHOYHbIe MATePHAJIbI
NMPOMEKYTOYHOM ATTECTALMH MO JMCUHUILINHE

B xone peanuzanuu auctumuasl b1.5.07 «9xoHOMETprKay UCTIONB3YIOTCS CIETYIOITNE
METO/IbI TEKYIIETO KOHTPOJIS YCIIEBAEMOCTH 00YJAIOIIUXCSI:

[Ipn nmpoBeneHUM 3aHATUN ceMUHApCKOro TUma: pacuér TUnoBbiX 3afanuil (T3), ompoc
(0).

[Ipu KOHTpoONIe pE3yIbTaTOB CAMOCTOSTEIHHONH paOOTHI OOYYAarOIIUXCS: KOHTPOJBHAS
pabota (KP), onpoc (O), rectupoBanue (T).

4.1.2. 3a4€T TpOBOAUTCS C IPUMEHEHUEM CIIEIYIOIINX METOIOB

[IpomexxyTouHasi arrectanus MO IUCHUUIUIMHE TPOBOIUTCS B BHUAE 3auéTa Ha BTOPOM
Kypce.

3a4éT MPOBOJUTCA HA OCHOBAHHM PE3YJHTATOB BBHIMIOJHEHHBIX THUIIOBBIX 3aJlaHUM U
KOHTPOJIbHOM paboThI, a TAK)KE OTBETOM Ha TEOPETUISCKUM BOIIPOC.

MeToabl TeKylero

TeMbl

KOHTPOJISI YCIIEBAeMOCTH
PerpeccrOHHBIN aHAJIN3 U H/IOTEHHOCTh KonTtponbHas pabota
O11eHKa CUCTEM YpaBHEHUH TumnoBoe 3ananue 1
Mopeny naHenbHbIX TaHHBIX. Onpoc
Henuneiinble Mmogenu u ordop Tunosoe 3aganue 2

A,HaHTI/IBHBIC METOAbl aHalin3da BPEMCHHBIX PAOOB.

[Ipornoszuposanue no moaensMm ARMA, ARIMA. Onpoc
[Tpu4rHHOCTD U 0JIOUHAS SK30T€HHOCTb. Onpoc
MeTtonomnorusi BekTopHbix aBroperpeccuit (VAR). Onpoc
BaitecoBckuii moaxo/. Beenenne B punbTp Kammana Tunosoe 3aganue 3
baitecoBckue VAR. Onpoc
Henuneiinrnie MOﬂeJIfI BPEMEHHBIX pAnoB. Moaenu Onpoc

BPEMEHHBIX PSAJIOB C YCIOBHOM IeTepOCKEAACTUYHOCTHIO
JpoOHO-UHTETpUPOBAHHBIE psabL. Henuneiineie

npeoOpa3oBaHus W eIWHUYHbIE KOpHU. Ce30HHBIE €AMHUYHBIC Tect

KOpHH.

MaTtepuajbl TEKYIIEro KOHTPOJIsSI yCeBaeMOCTH 00Y4arouXCcst
Ouenounoe cpencrBo «KonrpoabHas padora»

VcxomHpIMH ~ JaHHBIMH ~ JUIS ~ MOJICIIMPOBAHUSI  SIBISIFOTCA  COIMAJIBHO-
HSKOHOMHMYECKHE TIoKa3arenu cyosekTtoB Cubupckoro denepansHoro okpyra. TpeOyercs
HCCIIEIOBAaTh 3aBUCHMOCTh PE3YJIBTUPYIOMIEro Mpu3Haka Y (TOTpeOHWTEeNbCKHE pacxXonbl B
cpeaHeM Ha aymly HaceneHus (B mecdan), pyO0.), OT  (aKTOpHBIX MEPEMEHHBIX
X1(cpenHenyieBble JIeHEXHbIE AOXOIbl (B Mecsn), py0.), X2(cpeaHemecsyHass HOMHUHaJIbHAas
HauucClIeHHass 3apaboTHas IU1ata pabOTHUKOB  opraHum3auuii, py0.) u  X3(uHIekc
MOTPEeOUTENBCKHX 11EH (AeKa0ph K AeKaOpIo mpeaplayiiero roaa), % ):

l. Paccunrare MaTpuily mapHbIX KO3(Q(GUIUEHTOB KOPPENSLUHU; POAHATU3UPOBAThH
TECHOTY M HalpaBJCHUE CBS3U PE3yJbTHPYIOLIEr0 MpH3HAKa Y ¢ KaXIpIM U3 (PAKTOpoB X;
OLICHUTh CTaTHUCTUYECKYI0 3HaYuMOCTh Kod(dduuuentoB xoppemsuuu #(Y, Xi); BbIOpaTh
HaunOosee nH(pOPMATUBHBIN (hakTop.

2. [Toctpouts Mozenb mapHOW perpeccuu ¢ Hanbosiee HHPOPMATUBHBIM (HaKTOPOM;
JaTh YKOHOMHMYECKYIO HHTEPIPETaLHI0 KOAPPHUIIUEHTa PErPECcCUH.




9

3. OneHnTh KauecTBO MOJEIU C TOMOIIBI0 CpeIHEH OTHOCHTEIbHOW OIIUOKU
anmnpokcuManyu, kodpunuenta nerepmuHain U F — xpurepus dumiepa (IpUHATH YPOBEHBb
3HaunMocTH 0=0,05).

4. C noBeputenbHOUM BepoSITHOCTHIO Y=80% OCYIIECTBUTH MPOTHO3UPOBAHUE
CpeIHero 3Ha4eHus 1nokasarens Y (MporHo3HbIe 3HaueHus (hakTopoB MpHuBeAeHbI B [IpunosxeHun
6). IlpencraButh rpaduuecku (aKTUISCKUE W MOJCIBbHBIC 3HAYCHUS Y, pe3ysIbTaThbl
MIPOTHO3UPOBAHHS.

5. MeToaoM BKJIIOUEHHUS TOCTPOUTH JABYX(PAKTOPHBIE MOJENIH, COXpaHSAs B HHX
Haubosee MHPOPMATUBHBIN (HAKTOP; MOCTPOUTHh TPEX(PAKTOPHYIO MOJIENb C MOJHBIM MepeyHEeM
(hakTopoB.

6. BoiOpaTh Jydinyr0 W3 TOCTPOCHHBIX MHOMECTBEHHBIX Mojened. [lath
YKOHOMHYECKYIO HHTEPIPETAIUIO €€ KO3(DPHUIIHESHTOB.
7. [TpoBepuTh 3HAYMMOCTH KOI(DGHUIMEHTOB MHOXKECTBEHHOW PErpeccuu ¢

nomouipto —kpurepust CTbloJieHTa (IPUHATH ypoBeHb 3HauuMMocTH 0=0,05). Yiayumunock au
Ka4eCTBO MHO>KECTBEHHOM MOJIEIH MO0 CPAaBHEHUIO C TApHOIi?

8. JlaTh OLEHKY BIHSHHSA (PAaKTOPOB Ha Pe3yJbTaT C MOMOMIBIO KOX(PPHUIMEHTOB
ANIACTUYHOCTH, 0eTa— U JeibTa— KO3 PUIIMEHTOB.

Hcxoanble 1aHHBIE

Cubupckni X X X
tdenepanbublii okpyr | 1 2 3 Y
1 1 1
Pecmy6nuka 383 | 563 |06, | 179,
Anrai 6,9 24 |4 0
1 1 1 1
Pecny6nuka 571 1992 |07, | 134
Bypstus 55 |40 |5 |00
1 1 1 4
Pecmy6nuka 096 | 916 |07, | 944,
TeiBa 2,8 3,1 3 6

PecnyGnmika 422 1068 |07, | 680,

Xaxkacus 2,8 9,5 6 5
1 1 1 9
AnTaiicknit 249 | 382 |04, | 765,
Kpai 9.9 2,6 8 7

3abaiikansckuit | 596 | 109 | 07, | 057
Kpait 88 19,6 |8 2,7

Kpacnosipckuit | 014 | 565 | 06, | 410

Kpai 5.5 8,6 1 5,7
1 2 1 1

WpxyTtckas 601 | 264 |07, 058

001aCcTh 72 |1,7 |4 0,2

Kemeposckas 666 | 047 |06, | 123

00J1acTh 6,0 |88 5 7,2
1 2 1 1
HoBocubupckas | 824 | 030 | 06, | 489
001aCcTh 4,1 85 |2 8,1
Omckast 001aCTh 1 1 1 1

724 1908 |05, | 266
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79 178 |0 3,1
1 2 1 1
Tomckas 651 |400 |06, 119
00/1aCTh 6,0 1,0 1 9.4
I 2 1
[Iporuosusie 650 | 100 | 06,
3HA4YCHMUS 0,0 0,0 0

Tunosbie OlleHOYHBIE MaTepHAJIbI 10 TeMe 2
«OueHKa cucTeM YypaBHeHHIN»

Ouenounoe cpencrso « Tunosoe 3aganue 1»

1. [IpuMeHnnuB HEOOXOAMMOE U TOCTATOYHOE YCIOBUE MJICHTU(DHUKAIINN, OTPEIEITHUTE,
I/II[eHTI/I(pI/ILII/IpOBaHO JIX KaXXJ10€ YpaBHCHUC HpHBeI{éHHOﬁ MOJCIIN OJHOBPCMCHHBIX ypaBHeHHﬁ.

2. Onpenenure METOJT OLIEHKU MTapaMeTPOB MOJICIIH.
3. 3anumuTe NpuBeAEHHYI0 (HOPMY MOJICIH.
a)

Ci=a +b, Y +bp Y.+, C — pacxoiel Ha MOTpedICHHE,

I,=a;+bg|Y,+ bn YT_|+63, Y — JoXOx;

Y=C + L +G [ — uHBECTHITMH,

G — 1oCy/IapCTBEHHLIE PACXOIbI.

0)

R,=a; +b, Y, +by)M, + 2, R — npolleATALIC CTABKA:

Yi=a, + byR,+ by [ +... Y — peansusii BBIL

.. ¥ bnGt+ £, M — jenesknas Maccea,

[[=a;+by R+ g3 [ = BHYTpEeHHHE HHBECTHIIAH,

(G — peaibHbIE NOCY,IAPCTREHHEIE PACXO/IHL

B
8, =a,+b,D,+ g, C — pacxoisl Ha norpediienne;
[Fa;+ by Y, +byY,. + &9, Y — uncThI HAHOHAIILHBIH ITPOJIYVKT;,
Y. =D +T,. D — yncThIi HalMOHAJILHBIHN JTOXO/I,
D, =C,+ 1+ G [ — HHBECTHIHH,

T = KOCReHHBIE HAITOIH,
G = rocy/IapcTBEHHLIE PACXO/IBI.

TunoBble OlleHOYHBbIE MATEPHAJIBI 110 TeMe 3
«Mopenn naHeJdbHBIX JAHHBIX»
Ouenounoe cpenctBo «Onpoc»

l. Onucarb CTPYKTYypy HaHEJIbHBIX JaHHbIX.

2. Kakue npeumyiectBa 1aéT naHeslbHas CTPYKTYpa JaHHBIX.

3. JlaTth onpenenenre cOamaHCUPOBAHHOM IMAHENN U TICEBIO-TIAHEIIH.

4. Kakue Turbl TMHEHHBIX MO/IeIel TaHeIbHbBIX JaHHBIX Bam n3BecTHbI?

5. 3anucath OJHOHAIPABJICHHYIO MoOJelb ¢ (UKCHpOBaHHBIMU 3 dexTamu. Kakoit
METOJ UCIOIB3YETCS sl OLIEHKH 3TON Mozenu?

6. MO>HO JIA UCTIONB30BaTh ACUMITOTHYECKUHN TIOAXO0/T IPU TECTUPOBAHUH HATTHIHS

MH/IMBUAYANbHBIX 3((EKTOB B OHOHANPABIEHHON MOJIeNH ¢ (PUKCUPOBAaHHBIMU 3 dexTamu?
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7. 3amucarh ABYHAIPABICHHYIO MoJenb ¢ ¢ukcupoBaHHbIMH dddextamu. Kakoi
METO/ UCTIONB3YETCs JUIsl OLIEHKH 3Toi Mozenu? [IpucyTcTByeT Jiu B Heii KOHCTaHTa?
8. MO0>KHO 71 UCIIOJIB30BATh ACUMIITOTUYECKUN MOAX0/ IPU TECTUPOBAHUU HAJIUYUS

WHIWBUAYAIbHBIX  W/WIM  BPEeMEHHBIX J(PQEKTOB B  JByHANPaBIEHHOH MOJENH C
¢dbukcupoBanHbIMU dPPextamu? [louemy?

9. 3amucaTth OJHOHANPABICHHYIO MOJENbh CO cCiydailHeIMH 3¢ dexramu. Kakoii
METOJ UCHOIb3YETCs ISl OLIEHKH 3TON Mozenu?

10. 3anucaTth JBYHANpPaBICHHYIO MOJEIb CO cilydailHbIMU 3 dextamu. Kakoit meTos
UCTOJIb3YeTCsl JUIsl OLIEHKU 3TON Mozenu?

11. Kakoe mnpeoOpa3oBaHMe MCXOIHBIX JaHHBIX HPOUCXOAUT TMpH  Within-
OLICHUBAaHUU?

12. Kakoe mnpeoOpa3oBaHne HWCXOAHBIX JAaHHBIX MPOUCXOAUT TMpU between-
OLICHUBAaHUU?

13. st gero ucnomnb3yercst TecT Xaycmana? Kak UM mosib30BaThCsi?

14. Ha ocHoBaHum uyero nemaercst BBIOOp MEXIY MOJEIBIO CO CIIydalHBIMHU
s dexTaMu U MOIETbIO ¢ (PUKCUPOBAHHBIME (P dexTamu?

15. Kakue MHCTpyMEHThI HCIIOIB3YIOTCS B AMHAMUUECKON MaHeIbHON perpeccun’?

Tunossbie OLEHOYHBbIE MAaTEePHAJIBI IO TeMe 4

«Henuneilinble Mo1e I U 0OTOOP»

Ouenounoe cpeacrso «Tunosoe 3axanue 2»

B Tabnwue mpuBeneHBI JaHHBIE O €XKEroAHOM MoTpebneHnu OaHaHoB Y (B (yHTax) M
rooBoM J0xojie X (TeIC.$).

X 1 2 3 4 5 6 7 8 90

1 7 8 9 1 1 1 1 1 1
Y.,93 ,13 .78 ,69 0,09 1042 0,62 0,71 0,79 1,13

Jnst uccnenoBanusi 3aBUCUMOCTA Y OT X MOCTPOUTH CIHEAYIOUIME MOJIEIH: JIMHEHHYIO,
norapu(pMHUECKYI0, CTETIEHHYIO, TUIIEPOOINIECKYTO.

CpaBHUTH Ka4eCTBO 3THUX MOJIENCH C TOMOIIBI0 KOI(PPHUIMEHTOB JIeTCpMUHAINH,
KOX((UITUEHTOB TACTUYHOCTH U CPEAHUX OTHOCUTEIBHBIX OITMOOK armpoOKCUMAIIHH.

VcxoaHple JaHHBIC B Pe3yJIbTaThl MOJICTUPOBAHUS TTOKa3aTh Ha rpaduke.

TunoBble OLIEHOYHbIE MATEPUAJIBI 110 TEME S

«AanTUBHBIE METOAbI AHAJIN3a BPeMeHHbIX psaoB. [IporHo3upoBanue mo Moaeisim
ARMA, ARIMA»

Ouenounoe cpenctBo «Onpoc»

1. Urto mpeacTaBisieT co00# MpoIecc aBTOPETPECCHH TIEPBOTO MOPsiIKa?

2. B kakoM ciydae mporecc aBTOPETPECCHH MEPBOrO TOPSAKA SIBISETCS Clado
CTallMOHAPHBIM?

3. Kak BbIMISIAST peanuzanuu mIpolecca aBTOPErpecCUH IMEepBOro MOpsaKa Mpu

pa3IMYHBIX 3HAYEHUSAX ero napamerpos? [Ipu xakux 3HaueHHAX KO3(HUINEHTA MPOIECC UMEET
B3pPbIBHOW Xapakrep?

4. Urto npeacrasisieT coboi mporiecc aBroperpeccuu nopsiaka p? Kak sanuceiBaercs
YpaBHEHHUE, ONIPEAEIAIONIEE TAKON MPOLECC, C TOMOLIBIO OllepaTopa 3ana3ablBaHus?

5. KakoBo ycnoBue cTaiimoHapHOCTH MPOIIECCa aBTOPETPECCUH MopAIKa p?

6. Kak BBIIIAOUT KOppenorpaMMa CTallMOHAPHOTO IIpOLiecca aBTOPETPECCHUU
nopsiaka p?

7. UYro mpencraBisier coOOW TMpOLECC CKOMB3SIIEro cpenHero mnopsaka ¢g? Kak

3alKChIBACTCSl ypaBHEHME, OIpeJAeNsionlee TaKoM Tpolecc, C IOMOIIBI0 OmepaTopa
3amna3/ipIBaHus?
8. Korna npornecc ckonb3s11ero cpeaHero nopsaKa g BISIETCS CTAllMOHAPHBIM?
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9. YeMy paBHBl aBTOKOPPEJSILIMU IMpOLEcca CKOJIB3SIEr0 CpPeAHEro IepBOro
nopsiaka?

10. Uro npexncrasnser coboit mogens ARMA(p,q)? Kak 3anuceiBaeTcst Takasi MOJIeNb
C MIOMOILBIO OIIEpaTOpa 3ara3/bIBaHus?

11. KaxoBsl npeanocsuiku ucnoib3oBanuss ARMA moneneit?

12. B uém cocTout mpobiiema o0umx MHo)kuTenel B Mozaensix ARMA?

13. Kak monenupyercs ce30HHOCTh B paMkax mojaeneit ARMA?

14. Kaxue BpemeHHbIe psiabl cocTaBisAoT kiace TS-psaoB?

15. Kakue BpeMeHHBbIE psiibl COCTAaBILSIIOT Kinace DS-psnoB?

16. B kakom cimyuyae BpeMeHHOM psi Ha3biBaeTcs psiioM Thna ARIMA?

17. Yro nmoHMMaeTcs noJ ONTUMaIbHBIM IPOrHO30M?

18. Kaxk mpousBoauTcst mporaosupoBanue mo moaenun ARMA?

19. Kak cTpouTcsi HHTEpBaIbHBIN NPOrHO3?

20. Kaxk n3mensieTcsi TOUHOCTh TIPOTHO3A € yAalieHneM B Oyayiiee?

21. Kak npousBoaurcs nporaosupoBanue no moaenu ARIMA?

22. Kak MOXXHO ¢ NMOMOIIBIO CTATUCTUYECKUX KPUTEPUEB CpPAaBHUBATH KaueCTBO

IMPOTrHO30B, NOJYUCHHBIM 110 Pa3JINYHBIM MOI[CJ'I?IM?

TunoBblie olleHOYHBbIE MATEPHAJIBI 110 TeMe 6
«IIpu4MHHOCTH U 0JI0YHAS IK30T€HHOCTH)
Ounenounoe cpeacrso «Ompoc»

l. Kak onpenensiercst npuu4rHHOCTH 110 I'peiiHIKepy 7S IBYX BPEMEHHBIX PsI0B?

2. Kakue npo6iieMbl BOHUKAIOT MPH OINpPEAesIeHUH MPUYUHHOCTH 1o ['peltHmxkepy
MEX/1y ABYMS psilaMy IIPYU HAJIMYUU TPEThETo psijia’?

3. Kak omnpenensiercst Npuu4nHHOCTH 110 I'peliHkepy B citydyae N BpEMEHHBIX PsioB?

4. Kak mnposeposiercss rumore3a O TOM, 4YTO INEPEMEHHBIE BTOPOW TpPYyNIbl HE
ABISIIOTCS ['peHKep-IpUYMHON 17151 i-i IEpEMEHHOW NepBOM TPyIIbI?

5. Yro noHumaercs noj 0J109HON SK30Ir€HHOCTBIO?

6. Kak mpoBepsiercst runotes3a OJI0YHOM SK30r€HHOCTH OJHOM I'pyMIbl EpeMEHHbIX
B OTHOIIEHUHU JPYTrOM TPYMIIbl IEPEMEHHBIX ?

7. Kakue mpoGiembl BO3HUKAIOT MpU MPOBEPKE TUNOTE3bl 00 OTCYTCTBUH

NPUYMHHOCTH 10 ['pediHipkepy B paMKax YpaBHEHHs Ui YpOBHEH B Ciydae
HEKOUHTErpupoBaHHOU VAR?

8. Kakne mpoOiemMbl BO3ZHUKAIOT TPU TPOBEPKE THUMOTE3bl 00 OTCYTCTBUH
MIPUYMHHOCTHU 10 I'peliHpKepy B ciiyyae KouHTerpupoBaHHoii VAR?

9. B u1ém cocrour wmeromonorus Tona-fIMamMoTO MNpPOBEPKM HA OTCYTCTBUE
MPUYMHHOCTHU 110 I'pelinmxepy?

10. Uem pasznuyaroTcs NOHATHS IPUYUHHOCTM B JOJIIOCPOYHOM IUIAHE U
IIPUUMHHOCTU B KPaTKOCPOYHOM ILIaHE JJIsl HecTaunoHapHoii VAR?

Tunosblie OLlCHOYHbIE MAaTePUAJIBLI 110 TeMe 7
«Metoaosiorusi BeKTOpHbIX aBToperpeccuii (VAR)»
Ouenounoe cpeacrso «Ompoc»

1. Uro mpeacrasisieT co6oit Moiens BekTopHoM aBToperpeccun (VAR)?

2. Kakoe ycnoBue obecrnieunBaeT CTaOMIBHOCTh BEKTOPHOM aBTOperpeccun’?

3. Uem oTiIM4aroOTCsl 3aMKHYTBIE U OTKpBIThIE VAR?

4. Kak HaxomuTcst HOJATOBpeMEHHas CBSI3b MEXIy SK30T€HHBIMH U SHIOTEHHBIMU
MIEPEMEHHbBIMU?

5. Kakmne dacTHple cilydad MOXHO IOJNYYHUTh, OCHOBBIBASCh Ha JTUHAMHYECKON
MOJIEJIH TIEPBOTO MOPsiAKa?

6. Kakue npo0iemMbl BOZHUKAIOT MPH OLEHUBAHUH THHAMUYECKIX MOJENei?

7. Kakwne JUHaAMHWYCCKHUEC MOJCIIN HAa3bIBAOT MOACIISIMU C O6HH/IM MHOXUTEIEM?
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8. KaxoBbI 0cHOBHBIE 4epThl MeTO1010rMU Komuccuu Koynca?

9. Ha xakuwe nemoctatku metomosioruu komuccuu Koynca ykassiBanu Jlykac u
Cumc?

10. KaxoBbl OCHOBHBIE YepThl METO10J10TMH JIOHTOHCKON IIKOJIBI SKOHOMUKU?

11. Yto 1eKUT B OCHOBE MeTogoIoru VAR?

Tunosbie oleHOYHBIC MATEPHAJIBI 110 TeMe 8

«baiecoBckuii moaxon. Beenenue B puabTp Kasimanay»

Ouenounoe cpeacrso «Tunosoe 3axanue 3»

AHanu3 3aKoHa paclpeieseHusl JOMAIIHMX XO3SIMCTB OMpenenéHHON COoLMaIbHO-
SKOHOMHYECKOU CTPATHI B 33JJAHHOM PETHOHE 110 BEJIMYMHE CPEIHEAYLIEBOIO TOXO0MA 1).

Nmeercs napopmanus 00 aHATH3UPYEMOid TeHEPaTHbHON COBOKYITHOCTH:

1. HATypaJIbHBIHN JorapudM BeTHMYUHBI CpeHeayIeBoro noxoaa ((=Inn) momamrHux
XO03SIIICTB paccMaTpUBAEMOM CTPaThl JaHHOTO PETHOHA paclpeesi€H HOpMajIbHO C HEU3BECTHBIM
CpeIHUM 3HAUYeHHEM 0 U U3BECTHOM nucnepcueit 6°=0,28;

2. UMEIOTCS  pe3ynbTarhl  oOcnenoBaHuss n=10 cioyyallHO OTOOpaHHBIX OT
aHATM3UPYEMOM CTpaThl JOMAIIHUX XO3SICTB MO CpeAHENYLIEeBOMY JI0X0AY ) (B Tabiaule JaHbl
3HauYeHUs Xi=Iny;);

3. U3 MPEIBICTOPUH U ONbITa 00CIEOBAHUS JOMALTHUX XO3SHCTB TOH e CTpaThl B
JPYTUX PErMOHaX CTpaHbl MOJy4YeHbl allpUOpHbIE 3HaUeHus cpennero u aucnepcuu (0,6 u 0,03).
i 1 2 3 4 5 6 7 8 9 10
X; 0,54 1,20 0,36 0,80 0,42 2,10 0,70 0,25 0.90 048

Hcnonp3ys compspk€HHOE ampHOpHOE —paclpenerneHue napamerpa 0, MONIy4uTh
OaifecoBCKHE TOYEYHYI0O M HMHTEpBalbHYI0 (Cc ypoBHeM JgoBepusi P=0,95) onenku cpenneit
BEJIMYMHBI JIOrapu(ma CpelHeAyIIeBOrO J0XOAa M CpPaBHUTh HMX C COOTBETCTBYIOIIMMHU
OLIEHKaMH ME€TO0]1a MaKCHMaJIbHOIO MPaBAOINOI00MUs.

Tunosble oleHOYHBIE MATEPHAJIBI 110 TeMe 9

«baitecoBckne VAR»

OuenouHnoe cpeacrso «Omnpoc»

ITopsimok BEKTOPHOU aBTOPETPECCUMN.

3aMKHYTbI€ 1 OTKpbIThIE VAR.

CraOunbHas (IONTOBpEMEHHast) CBS3b MEXy EPEMEHHBIMH.
CrpyKTypHas BEeKTOpHasi aBTOPETPECCHS.

baiiecoBckoe ycpeqHeHue MOAEIIEH.

BaitecoBckuii BRIOOp MOIETIEH.

SIS

Tunosslie oLleHOYHBIE MaTepHaJIbI 0 Teme 10

«HenuHeliHbIe MOJeJIM BPeMEHHBIX psiaoB. Moaeu BpeMeHHbIX PSI0B € YCJIOBHOM
rerepocKeAacTHYHOCTHIO»

Ouenounoe cpencrBo «Onpoc»
[Iepeuncinre OCHOBHBIE HEIMHEWHBIE MOJIEIIN.
Yto Takoe CTPyKTypHBIE pa3pbIBbI?
Urto Takoe "YcinoBHag reTepocKeaCTUYHOCTD''?
Kaxum ypaBHeHuneM onucsiBaercs mojenb ARCH(q)?
Uewm oTnmvaeTcst M KakuM ypaBHeHHeM onucbiBaetcs moaenb GARCH(p, q)?
Cdhopmynupyiite 1 MOsICHUTE yCJIOBHE cTanMoHapHOCTH mporecca GARCH.
Ommmmre  mopsiiok  TecTMpoBaHuss — Moaenn AR Ha  yCIOBHYIO
reTepOCKeIaCTUUHOCTh (TecTupoBanue Ha Hanmune ARCH-addexra).

8. [TpuBenure npumeps! nmpakTruueckoro ucnoiabzoBanusi ARCH/GARCH mopeneit.

NoUnAELD—
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Tunosslie oLeHOYHBbIC MaTepHAaJIbI 10 TeMe 11
«/IpoOHo-uHTerpupoBanubie psabl. HenuHeliHble nmpeodpa3oBaHus M eIHWHHYHbIE
KOpPHU. Ce30HHbIE eJUHUYHbIC KOPHID)

Ouenounoe cpencto «TectupoBanue»

1. Ecm X =1(2), To:
a) upogudppepenuppopas ero 2 pasa, Mbl HOJYYHM CTALMOHAPHBIA psiL;
h:l CTO HEROAMOMHO O TTOMOII R _-'[Ilit][t?l'p[‘.‘T[T[lI|]I’EHHITI-TH I'lpTlH[‘f‘TI«T K CTAITI
OHAPHOMY PAILY;
tf:l OH CTAllHMOHA]MEH,
(‘l} OH COOCPERHT ]{HF'JHPEITI'HHI]-:IH TPCHO, TTOCTE BRIYMHTATHA KOTOPOID MBI IT0-
JIYVHUM CTAITHOHAPHLIN P,
l!'} HET HPaBFITRHOTD OTRECTE.

2. Hecrannonapssliii mporecc uMeeT, o KpakHed Mepe, OJIMH €IUHUYHBIA KOPEHb
a) /la.
b) Her.
3. Beerna nmm nmpounecc ¢ OOHMM €OUHMYHBIM KOPDHEM SIBISIETCS CIy4YailHBIM
Omy)xIaHueM?
a) Jla.
h) Her,
4. Bmecto Tecta [duku-®ymniepa npoBoasT pacmupeHHbll tecT Juku-®Oymnepa,

€CJIU B TECTOBOM ypPAaBHEHHU: o
a) sHaYeHHe F-CTAaTHCTHEH 0YeHb MATTO;
by anavenne R? ouenn mano;
C)ecTh ABTOROPPEAITNA B OCTATRAX]
d) koadpdbuument npu i, | Hesnadnm;
@) HET MPARMIBHOTO OTRETA.
5. Tect IleppoHa ucnosb3yercs:
a) 1PH CE30HHBIX EIHHUMHBIX KOPHSX;
b) rerepockenacTHIHOCTH,
C) MYIbTHEO/LIHHEAPHOCTH,;
d) crpyrTYpHOM criRHTE;
©) KOUHTerpauiu;
[) cpepxugeHTH(pHIIHPYVEMOCTH;
g) HEeT NPABNIBHOIG OTRETA,

6. B tecte Quku-dDyinepa:
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El] EPUTHYECKHE SHAYMEHWA AT JeRee KPHTHYeCKWX AHAYTEHWIT TecTa

CreioaeHTa;

1)} KPHTHYSCKHE SHAMEHHA JERAT HNPABee KPpHTHYeCKHX AHAYMEHHIT TecTa

CreiogenTa;

7.

¢) Beer/ia I0/KHA OBITh KOHCTaHTa M TPEeH]T;
d) koapdmment npn Y, aomken 6uirs Goasime 2;
£) IARMCHMON NepeMeHHON ARTACTCA HCCTeIVeMEIH DT
) aaBucHMOil nepeMelnoi ABAACTCH HePBasd PASHOCTE HCCASAVEMOTD PAala;
g) HyJeRas THIOTe:a Takas e, kak B tecte KPSS;
h) HeT npaBUIBHOTD OTBETA,
[Tpu npoBenennu pacmuperHoro tecra JJuku-Oyiiepa no KBapTaabHBIM JaHHBIM

t=1, ..., 60, BBl BKJIIOUNTE CIICTYIOIIME JIAaTU 3aBUCUMOM TTEPEMEHHOI:

A) HU OJIHOTO;

h) ToakKo YETREPTRIN;

C) € NEPBOTO [0 YeTREPThIH;

d) neprie TReHATIATD,

¢) CTOBKO, CKOABKO Honaio0uTes, 4rodol cratueruka Japonna —Yorcona

CTAMA PABHOM 2;

” CTOTRED, CROLTRED TI[}HE'I..-"[HE‘;I-T"I"('.H, TOORT HeedTa ABTOROPPETATIG OCTATROR]
g} HET NMPAaBHIEHOID OTRETA,

8. K nemocratkam tecra Juku-Dyiiepa MOKHO OTHECTH CIIEAYIOIINE OCOOCHHOCTH:
A) OH HMEET MATYI0 MOIHOCTE B MAJTRIX BLIDOPKAX;
b)) ero cromno MPOBCCTH HA NPAKTHEE,
C) ¢ ero MoMOITLE HETL3T OMpele/THThH MOPAT0OK HHTETPHPVeMOCTH;
d) ¢ ero noMoLko Hedbag HaliTH HoJee 0AHOTo KOUHTErPHPYIOIErD BeKTopa;
¢) o TpedveT HOPMATBITOCTH OO0k,
OuneHoYHbIe MATEPHAJIbI IPOMEKYTOYHOM aTTECTAIUU
Kon Haumenosanue Kon Haumenosanue koMnoHeHTa
KOMIICTCHIIUUI KOMIICTCHIIMH KOMIIOHCHTA KOMIICTCHIINHI
KOMIICTCHIIMHU
CriocobeH npuMeHsTh Crniocoben IIPUMEHSATh
MIPOJIBUHYTHIE MIPOJIBUHYThIE
WHCTPYMEHTAJIbHbBIC WHCTPYMEHTAJIbHBIE  METOJbI
OIIK-2 METOABI DKOHOMHUYECKOTO OIIK-2.2 npu pelIeHun 3a1a4
aHaIM3a MpH peleHUun MPaKTUYECKOU
MPaKTUYECKUX W(WITH) HaIpaBJICHHOCTH
HCCICIOBATCILCKUX 3a1a4
Komnonent MNunukarop Kpurepuii oneHnBanus
KOMIICTCHIIN U OLICHUBAHUA
OIIK-2.2 be3 3atpyaHenuii nemoHcTpupyer |l. 3Ha€T OCHOBBI IOBEIEHYECKOU
HaBBIKK Pa0OTHl C COBPEMEHHBIMH | JKOHOMHKH
MeTtogaMu cbopa, 0O0paboTkuM u 2. 3HAET OCHOBBI (PMHAHCOBOTO
aHaan3a SKOHOMHYECKUX U| CONPOBOXKACHUSA
COIMAIbHBIX JIAaHHBIX, | HWHBECTHIIMOHHBIX TPOCKTOB
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Kommnonent Wunukatop Kputepuii oniennBanus
KOMIICTCHIIN U OLICHUBAaHUA
COBPEMEHHOM METONUKOH [3. 3HaeT MEXaHU3MBbI

IIOCTPOEHUS HSKOHOMETPHUYECKHUX |  (YHKIMOHUPOBAHUS
Mojenel, MeToAaMHU U IMpHEMaMH | TOCYAAapCTBEHHBIX (PMHAHCOB
aHaIu3a YKOHOMUYECKUX siBiieHni u ¢. IIpoBeneHo  caMoCTOSATEIbHOE

MIPOLIECCOB C MOMOUIBIO | HCCJIEIOBAaHME IO  3aJaHHOMN

CTaHJAPTHBIX Moesnen C| TeMaruke B paMKkax,

npumenenueM MKT. OTHOCSIITUXCS K chepe
npodecCHoHaTLHOM

(MHAHCOBOM 1€ATEIBHOCTH.

S. BeisgBneHsl  (yHKIIMOHAIbHBIC
3aBHCHUMOCTH U NIPEACTABICHBI B
BHUJIE TEOPETHUYECKUX MOJEIEH.

TunoBble OlleHOYHbIE MATEPUAJbI IPOMEKYTOUHOM aTTeCTALHH
[IpomexxyTouHast arrecTalusi MO AUCUUIUIMHE IPOBOAUTCS B BHJE 3auéTa C
COOJTFOICHUEM CIIETYIOIINX TPEOOBAHUI IO MPOIICTYyPE.
3auyér npoBoauTcs B ycTHOW (opme. Ha 3auére oOywarommecss caMOCTOSTEIbHO
TOTOBAT OTBET Ha BONpPOC OwWieTa TNPOMEXKYTOYHOH aTTecTalud IO JAUCIUILIMHE.
OnHOBpEMEHHO MNPHUCYTCTBYIOT Ha IPOMEXKYTOUHOW arrectauuu He Ooinee 10 uenoBek
(moaroToBka OTBETa, OTBET MpemnojaBarento). OO0yyarouuiicst pu BXOAE B ayAUTOPUIO TIPU
ce0e MMeeT TOJbKO NHMCbMEHHbIC MPHUHAMISKHOCTH (PYdKy HIM KapaHjamn). bywmary,
HEOOXOIMMYIO JUIS IOJATrOTOBKH, BBIJAET mpemnojaBarens. OO0ydaromuiics O6eper Omier, eMy
IpeocTaBiseTcs 45 MUHYT JUIsl TOJTOTOBKHM OTBETA HAa BOIPOC OMIIEeTA.
Orenka 3HaHUI 00y4YaroIerocss HOCUT KOMIUIEKCHBINA XapakTep W ONpeeNseTcs:
—OTBETOM Ha 3a4éTe;
—y4eOHBIMHU JTOCTHKEHUSMHU B CEMECTPOBBII MEPHOI.
BeinosiHeHne Bcex 3allaHUM TEKYIIEro KOHTPOJIS SIBJISIETCS JKEJIaTeNbHBIM JUIS BCEX
00ydaromuxcs.
OneHka 3HaHUI 00y4arolerocs 3a4TeHO/He3a4TEHO.
IlepeueHsb BONPOCOB /IS MOATOTOBKHU K 32a4€Ty

1.

2.
3.
4

9]

DKOHOMETPHUKA U €€ MECTO B Py SKOHOMHKO-MaTEMaTHUECKUX JUCIUTUINH.
Krnaccugukanys nepeMeHHbIX B SKOHOMETPUUECKHUX MOJIEIISIX.

[TonsiTusa crienuuKauy U UASHTUGUITUPYEMOCTH MOJIETH.

OCHOBHBIE XapaKTEPUCTHKU KIACCUYECKON MOJENU MapHOW M MHOKECTBEHHOMU
perpeccun (KMMP)..

OcHOBHBIE 337]aUM CTAaTUCTUYECKOTO aHalIM3a MApHOW U MHOYKECTBEHHOH CBS3H
(ompenenenusi, MpUMepHI).

Meroa nHanmensbimx kBagaparo (MHK).

MeTo MaKCUMalIbHOTO MPaBIOMOA00uS.

Cgoiictea MHK-onenox (Teopema ['yacca-Mapkosa).

AHanu3 KayecTBa U MHTEPIIPETAlNs IOCTPOCHHOTO YPAaBHEHUS PETPECCUH.

CBs13b KO3 GUIMEHTOB perpeccuu ¢ Kod(ppuimeHTaMu 31aCTUYHOCTH.
0606mennass KMMP (OKMMP) u 0606mmenusiii MHK (OMHK).

CsoiictBa onienok OMHK.

JIBa uactHbpix cinyuyas OKMMP: reTepOCKeIaCTUIHOCTh PErPECCHOHHBIX
OCTaTKOB, aBTOKOPPEIMPOBAHHOCTh PETPECCUOHHBIX OCTATKOB.

MeTo/bI BBISIBJICHHS U yCTPAHEHHSI TeTEPOCKEIACTUYHOCTH U aBTOKOPPEIISIUH.
Henunelinple Moaenu perpeccuy: HEKOTOpbIE IOAXOJAbl K JIMHEApHU3alUH
UCCIIETyEeMBbIX CBS3CH.

Moenu perpeccu Ipu CTOXaCTHYECKUX OOBSICHAIONINX TIEPEMEHHBIX.
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17. HWcnonb3oBanue GUKTUBHBIX MEPEMEHHBIX B PErPECCHOHHOM aHAU3E.

18. Mopenu OMHAPHOTO U MHOKECTBEHHOTO 0TOODA.

19. JluHamuueckre SKOHOMETPUYECKHE MOACIH.

20. OmpeneneHre W CYIIHOCTh MOJENH, 3aJaBAaEMOl CHCTEMON OIHOBPEMEHHBIX
YpaBHEHUH.

21. Krnaccuduxanuss NEepeMEHHbIX M OCHOBHBIE 3a/ladll CTAaTUCTUYECKOTO aHajlu3a
COY.

22. OcHOBHblE HampaBieHUs MpuUKIagHOro wucnonb3oBanuss COY  (mporHos,
UMUTAIINSA).

23. TIpobnemsr crienudukanuu 1 uaeHtupunmpyemocta COY.

24. OOmme cBeneHUss 00 OCHOBHBIX METOJAX CTAaTHCTUYECKOTO OIICHUBAHUS
napameTpoB COVY (kocBennbiit MHK u nByxmraroserit MHK).

25. BpemeHHOM psil U €ro OCHOBHBIE XapaKTEPUCTHKHU.

26. CranuoHapHble U HECTALlMOHAPHBIE BPEMEHHBIE PSIJIbI.

27. OCHOBHBIE 33/1a4¥ CTATUCTUYECKOTO aHAIM3a BPEMEHHOTO PA/a.

28. Tpenapl, SJKOHOMHUYECKHE IUKIIbI, CE30HHBIE KOJEOAHMs, TMCEBIONEPHUOINIESCKUE
COCTaBIISIIOIINE BPEMEHHOTO psfa. [1oaxoap! K UX BBISBICHHIO.

29. OcHOBHBIE TMOAXOABl K  MOJEIMPOBAHUIO  JTHHAMUKHA  HKOHOMHYECKUX
nokaszateneii: Mojaenu aBToperpeccun (AR(p)) u ckonb3ssiero cpennero (MA(Q)).

30. EnuHW4YHBIC KOPHU M KOMHTErPAIMsi BDEMEHHBIX psfoB. JIoskHas perpeccusi.

31. TlporHo3upoBaHue C UCIOIb30BAaHHUEM MOJENEi BPEMEHHBIX PSIOB.

IIIxana oneHuBaHuA

00y4JaroIMICs HUCHBITBIBAET 3aTPyJHEHUS IPU HU3JIOKEHUU TEOPETUUYECKOTO
MaTepuaia.

OTCYTCTBYIOT HaBBIKH PEIICHUS TPAKTUUECKUX 3aj1au.

Komnerenuus, npeaycMoTpeHHast paboueil nmporpaMMoi JUCIMILIMHBI,

Onucanue MIKAJIbI Onenk
a (mo 2-
0aJJIbHOM
HIKaJIe)
Komnerenuus, npenycMoTpeHHasi paboyeil mporpamMmon JUCHMIIUHBL, 3a4TEHO
chopmupoBana. CBOOOIHOE BIIaJICHUE MaTepHaIoM. TeopeTHuecKkre MoJ0KEeHHUs]
VWUTFOCTPUPYET KOHKPETHBIMU npuMepaMu. OTBET YETKUH, JIOTHYECKas]|
[10CJIEI0OBATEIbHOCTh OTBETA HE HAPYILICHA.
OTCyTCTBYIOT pacu€THBIE OIMIUOKH.
I'pamOTHOE WM3NOXKEHHE MaTepuala, HE JOIYCKAeT CYyIIEeCTBEHHBIX 3a4TEHO
HeTOYHOCTEH. BO3MOKHBI 3aTpyAHEHUS [IPU pELIEHUH TPUMEPOB. OTBET YETKUH,
ITOrMYecKasi MOCJIeI0BATEIbHOCTh OTBETA HE HapylieHa. Mmerorcsa 1-2 HemouéTa
pU U3JI0)KEHUU TEOPETHUYECKOTO BOMpOca, apu(pMETHYECKHE OIIMOKH IpH
CILICHUY 3a1a4.
3HaHUs TOJBKO 0A30BBIX MOHATHH, B OTBETE JOIYCKAIOTCS HETOYHOCTH, 3a4TEHO
HEI0CTaTOYHO apryMEHTHPOBAH OTBET.
Komnerenuus, npeaycMoTpeHHas pabodell mporpaMMOi JUCHUIUIMHBL,
chopMHpoBaHa He B MOJHOM Mepe. HenocTaTO4HO JIOTMYHO BBICTPOEH OTBET,
MCIIBITBIBACT 3aTPYAHEHUs IIPU U3JI0KCHUM MaTEpHUalIa U PELICHUH 3aa4.
OTCyTCTBYIOT 3HaHUs 0a30BbIX MOHATUH. OTBET BBICTPOECH HE JIOTHYHO, He3auTe

HO

He chopMupoBaHa.
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5. MeToanueckue
MAaTepHaJIbl 10 OCBOCHHIO 1M CHMIIJIMHbI

Hapsany c¢ npocnymmBaHueM JIeKIMH M ydacTHEM B OOCYXKIeHMHM HpoOjeM Ha
MPAKTUUECKUX 3aHATHSAX, Y4YEOHbIN IUIaH MpelycMaTpuBaeT 3arpaTy oOydarolUMUCS, Kak
MPaBUJIO, OOJIBIIEr0 YHCIIA YaCOB JUIsl CAMOCTOSATEIbHOW PadOTHI.

Ota paboTa CKJIaAbIBAeTCSI U3 M3YUYEHHs JMUTEPATypbl, B TOM YHUCIIE B CBS3H C
MIOATOTOBKOM K IIPAKTUYECKUM 3aHATHUSM, BBIIIOJIHEHNS IPYTHUX 3aJaHUN [IpenogaBaTes.

OCHOBHBIM 3JIEMEHTOM 3TOH PaOOTHI SBISIETCS HM3YYCHHE OCHOBHBIX pa3ZeiioB
JUCLMILIMHBI, COJEpKalleiics B MporpaMMe 1o 3TOM JUCLUIUIMHE, ¢ UCIOJIb30BAaHUEM 3aIUCEN
JIEKIUI TpernoaBaTessi, BeAyIero Kypc, 1 peKOMEHIyeMoi mporpaMMoi (a B psife ciiydaeB U
JIOTIOJTHUTENBHO TIPeroaBaTesieM) JUTepaTypbl — Y4eOHMKOB M ydeOHbIX mnocoOuil. Takas
paboTa JoIKHA BBITTOTHATHCS B TOW MIIM HHOM CTENICHW BCEMHU O0YYArOIIUMHECS TPH TIOATOTOBKE
K IPAKTUYECKUM 3aHATHSIM.

[IpucTtynmas K H3y4eHHIO TOM WM WHOW TEMBI, HYKHO IO OTIEIBHOCTH M
IIOCJIEZI0BATENBHO PACCMOTPETh KaXAYIO U3 YaCTEH, U3 KOTOPBIX COCTOUT TEMA.

DopMoil caMOCTOATENBHOW PabOTBI MOXKET OBITh M TOATOTOBKA JOKJIAga IO TEME,
ompenessseMol  IpernojaBaTelieM WM WHUIMATUBHO Mpe/ularaeMoil  oOydarommmcs |
coryacyemoii ¢ npernojaasarenem. [loaroroska nokmnana B IpUHLKIIE BEAETCS MOA0OHO TOMY, Kak
BEJIETCS U3y4YEeHHEe TeMBbI Ui paOOoThl Ha MPAKTUYECKOM 3aHITUH, TOJBKO T€Ma JOKJajaa BCeraa
3HAYUTENBHO Y€ TEeMbI 3aHATHS, 3/1€Ch pa3padaThiBaeTcs JUIb YacTh BHIHOCUMOM Ha 3aHSITHE
poOJeMaTuKy, HO 3aTO PaCCMOTPEHHME 3TOM YacTH JOJDKHO ObITh Oojee rimyOokuM. ITostomy
HY’)KHO ONUpaThCcsi Ha 0Oojee IIMPOKUM KpYyr JUTEpaTypHBIX HCTOYHUKOB, CIHEIHAIBHO
MIOCBSIIIEHHBIX COOTBETCTBYIOIEH TEME.

be3 sicHoro mOHMMAaHHS OCHOBHBIX TIOHATHNA O0Opa30BaTENbHBIA TPOLIECC
ycnoxHsercs. Jns mnosblmeHuss 3(@ekTuBHOCTH 00y4YeHHs HEOO0XOAMMO HCHOIb30BATh
CYIIECTBYIOIIHAE TEPMUHOJIIOTMYECKUE CIIPABOYHHUKH U TOJIKOBBIE CIIOBAPH.

Kontpons camocrosiTenbHON  paboThl  00Oyyaromerocss —  HEOTAEIUMBIH,
0e3yCIIOBHO, HEOOXOIMMBIii, 2JIEMEHT OpraHu3anuu u ynpasieHus CP.

MopenupoBaHie CaMOCTOSATENIbHONW PabOThl 00yUaIOIIUXCSL:

[ToBTOpEHME NPONHAEHHOTO TEOPETUIECKOTO MaTEpHaa.

Y cTaHOBIIEHHUE TTIaBHBIX BOIIPOCOB TEMBI.

VYrpaxHeHus, peleHne 3aaau.

AHanu3 BBINOIHIEMON AEATEIBHOCTH U €€ CAMOOLIEHKA.

[IpnoGpereHHbIe yMEHUS U HaBBIKU.

CocraBiieHrEe BOIPOCOB 10 COAEPKAHUIO JIEKIUH.

PyKoBOZCTBO BBHITIOJTHEHHEM CAMOCTOSITEIIHHON pabOThl 00YYArOIINXCS:

Tekyiee cobece1oBaHNE M KOHTPOJIb.

Koncynbranumu.

AHanus, peeH3upoBaHue, olueHka, koppektussl CPC.

[IepekpecTHOE penieH3UpOBaHUE.

[TonBenenue UTOroOB U T. 1.

Oransl u npuems! CPC:

[Ton6op pexoMeH1yeMoil TuTepaTypsbl.

3HAKOMCTBO C BONPOCAMM IUIaHA CEMMHAPCKOTO 3aHSTHUSI U METOJAMYECKON pa3paboTKu
0 JaHHOM! TEME.

OnpeneneHue BOMPOCOB, MO KOTOPBIM HYXXHO NPOYUTATh MU 3aKOHCIIEKTHPOBATb
JUTEPATYpYy.

CocraBnenue cxeM, TabJaUI] HA OCHOBE TEKCTA JIEKIIUH, yueOHHKa.

Kommiekc cpenctB 00ydeHus: Ipu caMOCTOSTENbHOM paboTe 00yUdaronmxcs

MeTtonuueckue pa3paboTKu Ui 00y4aroIUXCsl C OCHOBHBIM COZIEpKaHUEM Kypca.

JnmakTnyeckui pa3naTtoyHbli MaTepuall.

O030pHBII KOHCHEKT JIEKIH, BOIPOCHI JIEKIUH.
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COopHUK 3a/1a4, TeCThl (KOHTPOJIbHBIE 3aJaHUs) U 1.

Kputepun orieHKH KOHTPOJIBHOM pabOTHI:

KonrponbHass paGorta BbIOJdHAETCS oOyvarompMmucss Bcex (opM  oOyueHwHs.
OOyuJaronuiicsi MPEACTABISAET TMPEMOAABATENI0 MHCHMEHHBIN OTYET, BKIIOYAIONINA pEelIeHUs
WH/IMBUYaJIbHOTO BapHAaHTa KOHTPOJIBLHOU PaOOTHI.

Pemenne kaxaoro 3amaHusi KOHTPOJIBHON paOOTHI JOKHO OBITH JOBEACHO J0 OTBETA,
coJiepKaTh HEOOXOJMMble MOSCHEHHs K pacdyeraM. Hemoderhl (OTCyTCTBHE MOSICHEHUH, He
NPUHIUITHATBHBIE apr(MeTHIeCKre ONIMOKY, HE BIHMSIONINE HA X0/ PEIICHHUS) CHU)KAIOT OLIEHKY
3a 3ana4yy Ha 25%. Ecnu perieHue 1OBEJEHO 10 KOHIIA, HO OTBET IOJY4YEH HEBEPHO 3a CuUeT
OJIHOM WJIM JIBYX OIIMOOK, TO OIICHKA 3a pelieHue 3anaun cHrkaercs Ha 50%. Ecnu BeimonHeHa
TOJIbKO YacTh PELICHUs WM MOJTY4YeH HEBEpHBIH OTBET B pe3yJbTaTe HECKOIBKHX HEIOYETOB U
omuOOK, TO pelIeHHe 3a7adu OleHnBaeTcs Ha 25%.

. OneHka «OTIMYHO» BBICTaBISIETCS OOydaroleMycs TP BEPHOM BBIMOJTHEHUU
BCEX 3aJIaHUM.

. OrneHKa «XOpoI1I0» — MPU BEPHOM BBITIOIIHEHUU 75% 3a1aHMiA.

. Or1eHKa «yAO0BIETBOPUTENIBHO» — MPU BEpHOM BbInosiHeHuU 50% 3amanuil.

. OrneHka «HeyA0BIETBOPUTENHHOY — MPH BBINONIHEHUU MeHee 50% 3a1aHuil.

Kpurepun o1ieHKH THUITOBBIX 3a1aHMI:

TunoBble 3a7auM BBHIMOJHAIOTCS Ha 3aHATUAX. B KOHLE 3aHATUSA oO0ydaromuiics
MIPEACTABIISIET MIPENOABATEN0 TMCbMEHHBIN OTYET, BKIFOYAOIIMN PEIICHUS WHIWBHUIYaIbHBIX
3ajaHuil. B cimydae nOMamIHEro BBINOJHEHWS WHIWBUIYAJIbHBIX 3aJaHUN U1 IOBBIIICHUS
OLICHKH OTYET MPUHUMAETCS C 3aIUTOM.

. OneHka «OTIMYHO» BBICTABISIETCS OOydaroleMycs TMPU BEPHOM BBIMOJTHEHUU
BCEX 3aJIaHUM.

. OreHKa «XOpoI1I0» — MPH BEPHOM BBITIOIIHEHUU 75% 3a1aHMil.

. OreHKa «yAO0BIETBOPUTEIBHO» — MPU BEpHOM BbInosiHeHUU 50% 3amaHuil.

. OrneHka «HeyA0BIETBOPUTENHHOY — MPH BBINOIHEHUU MeHee 50% 3a1aHuil.

Kputepuu onenku yctHoro omnpoca (O)

OTtBeT 00yyarouierocsi OLEHUBAETCS, UCXO/IS U3 CIEYIOIINX KPUTEPUEB:
- MOJIHOTA, YETKOCTh, NH(OPMAIIMOHHAS HACKHIIIEHHOCTh OTBETA;

- HOBU3HA UCIIOJIB3yeMOU MHPOpMAITIH.

OTtBeT 00yyaronierocsi MOXeT ObITh OIICHEH IO 5-TH OalbHOM IIKae.

5.2 Metoab! u (hOpMBI OPraHU3AIMH CAMOCTOSATEIBHON PabOThl 00YYAIOIIHXCS
Kontponbnas padota (K)
KoHTposbHbIE pabOThI SBJISIOTCS OJHOW M3 OCHOBHBIX ()OPM TEKYIIETO KOHTPOJIS
Mpeno/iaBaresieM padoThl 00yJarOIIeToCsl.
KonrtponbHass pabora mpencraBisier co0Oi MUCHMEHHBIM OTBET Ha BOIPOC
(pemieHue 3aja4dl WM BBINOJIHEHHE KOHKPETHOTO 3a/laHusi), KOTOPbIM paccMaTpuBaeTcs B
paMKax JUCIUTLTUHBI.
ConeprxaHue OTBETa Ha TIOCTABJICHHBIN BOIIPOC BKITFOYALT:

® II0Ka3 O6y‘IaIOIJ_[I/IMC$I 3HaHUWA TCOPHUHU BOIIPOCa U MOHSITHHHOTO alrirapara,
® IMOHUMAHHE AJIrOprUTMa pCain3allun MOCTaBJICHHOM 3aJa4u,
® PCHICHUC 3a1avu.

5.3 Meronnyeckue peKOMEHIAlMH 110 MOATOTOBKE K MPAKTUYECKUM 3aHATUSAM
[IpakTHyeckoe 3aHATHE OAPa3yMEBAET PELIEHUE TUIIOBBIX 3aau.
JInsi TOATOTOBKH K MPAKTUYECKOMY 3aHSTHIO HEOOXOIMMO O3HAKOMHUTBCS C
MaTEpUaIOM JIEKIMM II0 COOTBETCTBYIOLIEW Teme. OCHOBOW BBINIOJHEHMS 3aJlaHUN SBISETCA
CIIPABOYHO-METOJMYECKUM Marepuan, KOTOPbIA COCTOMT W3 IIOIIArOBBIX HWHCTPYKIUH,
3aMEYaHuM, CIICICTBUN U PEKOMEHIALIAN.
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B nmnpomecce caMOCTOATENBHONM TOATOTOBKM K IPAKTUYECKUM  3aHATUAM
00yYaroIUICst MOXKET TOJIb30BaThHCS Pa3IMYHBIMU HCTOYHUKAMH. K TTIaBHBIM M3 HUX OTHOCSITCS:
JIEKIIMU [0 COOTBETCTBYIOIIEH TeMe, peKOMEHI0BaHHbIE YUeOHbIE U METOAMUYECKUE TOCOOHUS.

Hapsiny ¢ OCHOBHBIM MaTepuaJioM IIPH IMOATOTOBKE K MPAKTHYECKOMY 3aHATHIO
MO>KHO TI0JIb30BaThCsSl IOMOJHUTEIbHBIMA HCTOYHUKAMU: CHELUAIBHOM HAay4YHOH, HAay4HO-
TIOITYJISIPHOM, CTIPAaBOYHOM JIUTEPATypOH, a TaKKe MaTepHajaMH, pa3MEIIeHHBIMH B TII00aIbHOM
cetu MHTepHET. DTO OmNpeAessiomuil 3Tal CaMOCTOATENbHOM paboThl, OH OYEHb CIIOKEH U
Ba)XCH, IMEHHO 3]1eCh (POpMHUpPYETCS YMEHHE paboTaTh ¢ HAYYHOU JTUTEPATYPOid, TIOITyIESHHBIEC Ha
3TOM 3TaIe 3HaHUS SABJIAIOTCS HanboJsee MPOYHBIMH.

[Tocne n3ydeHnss OCHOBHOM U JOTIOJIHUTENBHON JIMTEPATYPBI 10 KOHKPETHOM TEME
HACTYIIAeT CcaMbli TBOPUYECKHMH J3Tal IPOLECCa MOATOTOBKM K IPAKTUYECKUM 3aHATUAM —
CaMOCTOSITENIbHOE ~ 00ayMbIBaHME Marepuana. Ha 3Tom 3Tame OKOHUYATENbHO YyCBauBaeTcCs
MmaTepuan, uHpopManus npuoOperaeT ¢GopMy 3HaHUHM, a NPOJODKEHHE 3TOrO IHpolecca
MIPUBOIUT K (POPMHPOBAHUIO HABBIKOB.

3aBeplIarolMi 3Tan MOATOTOBKM K IPAKTUYECKOMY 3aHITHIO — OTBETHI Ha
IIPOBEPOYHBIE BOMPOCHI W BBINOJHEHUE 33JaHUW, KOTOPBIE IOMOTYT IIPaBUJIBHO OCMBICIUTH
M3yYeHHbII MaTepua U IpOBEPUTh IPHUOOPETEHHBIE 3HAHMSL.

Ecnmu mpoiineHsl Bce ATambl CaMOCTOSTEIBHOH pPaOOTBI, TO HA 3aHATHH BBI
CMOXeTe YIIIyOuTh MOHUMaHUE TEMBI, 3ajlaBasi CO/lepKaTeIbHbIE BOIIPOCH], IPUHUMAs y4acTHE B
OOCYXJIEHUH pa3IMYHBIX MpoOJeM, OTBe4Yass Ha KOHTPOJIBHBIE BOMPOCHI M BOMPOCHI JPYTUX
o0yyaromuxcs, pemias 3a7a4yi 1 BbIIOIHAS YIIPa)KHEHUS.

Ecnn xe mocne ceMHUHApCKOro 3aHsATHS Y 0O0ydYaroIlerocs OCTalOTCS HEBBISICHEHHbBIE
BOIPOCHI, TO CJIEAYyeT MOMTH Ha KOHCYJIbTALMIO K MPENOAaBATEN0, YTOObl YTOUHUTH JaHHbBIE
BOITPOCHI.

6. YueOHas
JUTEepaTypa v pecypcbl HHPOPMALMOHHO-TEIEKOMMYHUKAIIMOHHOM ceTH UHTEpHeET
6.1. OcHoBHas JauTEpaTypa

n/ rog
ABTOp Haspanue HzparenbcTrBo
I BBINTyCKa

PacnoJsoxxenue

MUKpPOIKOHOMETPHKA: http://
METOIBI u 170 www.iprbookshop.ru/
Komepon D.K., | npumenenus: kH. 1,2 ) 77351 .html
Tpusenu I1.K. [OnexkTpoHHBIH M.: Jleno 2015 http://
pecypcl]: yaebHoe www.iprbookshop.ru/
nocobue 77352.html

OKOHOMETpHKA:!
Y4eOHHK W TPAKTHKYM
JUIE MarucTpatypsl. KH.
2, 4. 3, 4. Cucremsl
OJTHOBPEMEHHBIX
YpaBHEHHUW, MaHEeJIbHbIE
JaHHBIe, MOJCITH C
JVICKPETHBIMH u
OTpaHUYCHHBIMU
00BSACHICMBIMH
nepemenseiMu  [H. 3]
BpemeHHbIe PAABL
JIOTTOJTHUTEIIBHBIC
TJ1aBbI. Mopenb
CTOXaCTHUYECKOH
rpanunel [Y. 4]

2 Hocko B. I1. M.: leno 2011

3 I'pun V. OKOHOMETPUUECKUI M.: [leno 2016 http://

aHamu3, kH.1.2 www.iprbookshop.ru/
[DnexTpoHHBI 95146.html

pecype]: y4eOHoe http:/
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HocoBue www.iprbookshop.ru/
95147.html
Econometric ~ Analysis
4 Jeffrey M. of Cross Section and 2012 http://site.ebrary.com/
Wooldridge Panel Data, MIT press lib/ranepa
[OnexTponHsIi pecypc]
IlyreBonurens o
COBPEMEHHOMN
5 Bep6uk M. SKOHOMETPHUKE: M.: Hayunas xaura 2019
Y4eOHUK ¥ TPaKTUKyM
JUIsL MAarHCTPATYPBI
IIyreBonuTens 1o http:/
9KOHOMETpPHKE: KH.1,2 www.iprbookshop.ru/
[OnexTpoHHBIH . 95121.html
6 Kennenu I1. pecype]:  yueGHuk  m M.: [leno 2016 http://
MIPaKTHKYM JUIst www.iprbookshop.ru/
MarucTpaTypsl 95122.html
Marnyc . P., | OxoHOMeTpHKA.
7 Karpimes r{.K., HauanbHsrii Kypc: M.: Jlerto 2007
Iepecenkuii A. | y4eOHUK W MPaKTUKyM
A. JUISl MAaTUCTPATypPhl
6.2. lonosiHUTEILHAS JIUTEPATYPA.
n/ ABTOp HasBanue HzparenbcTrBo ron PacnoJioxenue
- BBINyCKA
OKOHOMETpUKa
[DnexTpoHHbI#H https://biblio-online.ru/
pecypce]: y4eOHHK [Tst ) . book/281F75DD-5C45-
1 Tumodeer B. C. AKAIEMITIECKOTO M.: IOpaiit 2017 4BE2-9696-
OakanmaBpuaTa 2-¢ 7684ED1DBD61
W3, Iepepad. v JOIL.
OKOHOMETpHUKa
pg;;gp;“;e‘g’g . hitps:/biblio-online.ru/
2 Escees E. A. noco6ue s M.: FOpaiit 2017 book/i)?jéf)};ﬂf;%?B%-
aKaJIeMHYECKOTO F9949BAD3F1B
OakanmaBpuaTa 2-¢
W31, MCTIP. U JOTL.
OKOHOMETpHUKa
[DnexTpoHHBIH https://biblio-online.ru/
ecypc]: yueOHHK U . book/C3F5B1E3-0900-
3 Mapnac A. H. p Hi)lla)l("]l“I/I}Iin o M.: ¥Opaiit 2017 AADD.8864-
aKaJIEMIYECKOTO D98F195BB173
OakanaBpuara
MxurapsH B.C., 3KOHOMe”[‘pPIK:’:} M.: Espasuitciuii htp:/
Apxunosa [OnexTponnsIit . .
4 OTKPBITHIN 2012 www.iprbookshop.ru/
M.IO., Cupotun pecypc]: yuebHOe
HHCTUTYT 11125
B.I1. nocobue
%ﬁ%iiﬁgiitf; Caparos: Hayunas hitp://
5 SlxosneBa A.B. i : 2012 www.iprbookshop.ru/
pecypc]: yuebHOE KHHTA 6266
nocobue
OpeHnoOypr:
SKOEOMeTpHKa A OpeHOyprekuii http://
6 Adanacees B.H. [3;:1?:;;5;:1171 roCy1apCTBCHHBIM 2014 www.iprbookshop.ru/
yauBepcuret, ObC 33668

pecypc]: yueObHuk
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6.3. HopmaTuBHBIC IPABOBbIC JOKYMEHTHI M HHAS NIPaBOBas HHGOpMaNH
Hcnonbp3oBaHue HOPMATHBHO-IIPABOBBIX JOKYMEHTOB HE MPELyCMOTPEHO
IIPOTPaMMOM Kypca

6.4. UnTepHeT-pecypcesbl

— http://alt.ranepa.ru/ opurmaneueri caiit Anraiickoro ¢umuara PAHXul'C

— http://www.iprbookshop.ru/ DnexkrpornHo-6ndmuoreunas cucrema IPRbooks

— http://www.biblioclub.ru YauBepcurerckas 6ubaunoreka OHinaiiH

— CepBuC MOTHOTEKCTOBOTO MOUCKa 1Mo kHUraMm http://books.google.ru/

— Hayunas snexrponnas 6ubmuorexa eLIBRARY.RU http://elibrary.ru

— @enepanbHBIl 00pa3oBarenbHbIN mopTan «Poccuiickoe oOpazoBanue» http://www.edu.ru
6.5. Unble NCTOYHMKH.

7. MarepuaJjbHo-
TeXHu4eckas 0a3a, MHGpOpPMalHOHHbIE TEXHOJIOTUH, IPOTPAMMHOe o0ecrieyeHue u
HH(POPMALOHHbIE CIIPABOYHbIE CHCTEMBI

Jns obecriedeHuss y4eOHOro Ipolecca MHO AUCHUILIMHE «DKOHOMETPUKa» (umman
pacmoJiaract y‘-IC6HI)IMI/I AyquTOpUusMH Ui TIPOBCACHUA 3aHATHH JJEKIUMOHHOI'O THIIA,
NPaKTHYECKUX 3aHATUH, TPYNIOBBIX M UHIMBHIYAIBHBIX KOHCYJBTAIMN, TEKYIIEr0 KOHTPOJIS U
HpOMe)KYTOqHOﬁ aTTecraliuu, a TaKXKE€ IIOMCIICHUAMU JIA CaMOCTOSITETbHOM pa6OTI)I n
MOMETLEHUSMH ISl XpaHEHUS U MPO(PHIAKTUIECKOTO 00CTy)KUBaHHUS y4eOHOTO 000py10BaHHS.

.HGKHI/IOHHLIG AyaAUTOpUHU OCHAIICHBI BUACOINPOCKIIMOHHBIM 060py210BaHI/ICM JJIsA
NPOBEJCHUS TPE3CHTAlMH, a TaKXKe CPEACTBAMH 3BYKOBOCIIPOM3BEICHHS; MOMEIICHUS IS
MPAKTUYECKUX 3aHSATHM YKOMIUIEKTOBaHbl Y4yeOHON MeOenbto; OuOIMoTeKa pacrosiaraet
pabOYMMHU MECTaMHu C JIOCTYIIOM K 3JIEKTPOHHBIM OMOJIMOTEYHBIM CHCTEMaM M CETH WHTEPHET.
Bce y‘-Ie6HI)I€ AyJAUTOPUN OCHAIICHBI KOMIIBIOTCPHBIM O60py,I[OBaHI/I€M 1 JHUIOCH3UMOHHBIM
NpPOTrPaMMHBIM 00€CIICUYCHHEM.


http://www.edu.ru/
http://elibrary.ru/
http://books.google.ru/
http://www.biblioclub.ru/
http://alt.ranepa.ru/%20
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