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1. Ilepedyenb NJIAHMPYEMBIX Pe3yJbTATOB 00y4eHHs 110 JUCHHUILINHE, COOTHECEHHBIX C
IJIAHUPYEMBbIMH Pe3y/JIbTaTaAMHU OCBOCHHS IIPOrPaMMbl

1.1 Hucrumuaa b1.b.4 «OxoHOMepuka (IPOABUHYTHIM YPOBEHB)» 00ECIIEUYHMBAET OBIIAJCHUE
CJIEIYIOIMMH KOMIECTCHIUSMU:

Kon HaumenoBanue Konx HaumenoBanue JTarna
KOMITETEHIIMN | KOMIIETEHIIUU sTana OCBOCHHUS | OCBOEHUS KOMIETCHIINH
KOMITETEHITUU

YKOC-1 CIIOCOOHOCTH TIPHMeE- YKOC-1.3 CIIOCOOHOCTH TPUMEHSITh Me-
HSATh KPUTHYCCKHIA TOJIOJIOTHIO 3KOHOMETpHYC-
aHaJIU3 U CUCTEMHBIN CKOTO aHaJiu3a Jyisl pelIeHUs
MOJIXOJT JJIsI PEIICHUS npodeccnoHaNbHBIX 33724
npodeccrnoHalbHbIX
3a1a4

YKOC-2 CIOCOOHOCTH MpUMe- YKOC-2.2 CIOCOOHOCTH pa3pabaThiBaTh
HSATH IPOSKTHBIN MO/~ Y pean30BBIBATH UCCIIEIIO-
XO/JI TIPU PeLIeHUN BaTEJIbCKUE MPOEKTHI, IPEy-
npodeccHoHATBHBIX CMaTPHUBAOIINE UCTIOIH30-
3aza4 BaHUE YKOHOMETPUUYECKUX

METOJIOB

1.2 B pe3ynbTare OCBOCHUS AUCIUIUIMHBI Y CTYACHTOB JOJDKHBI OBITH CHOPMUPOBAHBI:

OTO/TO Kon JTana Pesynbrarel 00yueHus

(npu HANTUYUU OCBOCHUS

npodcTangapTa, Wik | KOMIETEHIUH

0 pe3yJbTaTam

dopcaiit-ceccun)

npuMeHeHne Metoo-| YKOC-1.3 Ha YpOBHE 3HAHUU OOBSCHSET COACpP)KAHUE CIEAYIO-

JIOTUY SKOHOMETPH-
YECKOIo aHajau3a Jyis
peleHus npogeccu-
OHAJIbHBIX 3a]a4

HTUX MOHATHU U KaTerOpHﬁI YCJIOBHUA TOJIYYCHUSA
HECMCIICHHBIX, 3(1)(1)CKTI/IBHI>IX N COCTOATCIBHBIX|
OILICHOK IapaMETpPOB IJKOHOMCTPHYCCKUX MOI[GJ'ICI\/’I;
MMPHUHIOHUIIBI ITOCTPOCHUA SKOHOMCTPHYCCKUX TCCTOB,
BO3MOXXHOCTH HUCITIOJIb30BaHUA (1)I/IKTI/IBHBIX MEpEeMCH-
HBIX B OKOHOMCTPHYCCKUX MOICIIAX] 0COOCHHOCTH
OKOHOMCTPHUYCCKOI'O aHaIn3a IMaHCJIbHBIX JAHHBIX

Ha YpOBHE YMEHHI CIOCOOEH OIEHUBATh ypaBHEHUS
PETPECCUH M UX CHCTEMBI; MPOBEPATH SKOHOMETPU-
YECKUE TUIIOTE3bl; OCYLIECTBIATH MOMCK U AHAIM3
HAYy4YHOUM JUTEpaTyphbl M0 TEMATUKE pelIaeMou 3aaa-
YM; OCYLIECTBIISITH IMOUCK CTAaTUCTUYECKUX JAHHBIX,
HEOOXOIUMBIX JJISl OIICHWBAHUS SKOHOMETPHUYECKOM
MOIEIIN

Ha YpOBHE HABBIKOB BJIa/Ie€T HaBbIKAMU OLIEHUBAHUS
ypaBHEHHI M CUCTeM ypaBHeHHi B EViews; HaBbI-
KaMH MpPOBEACHUSI IKOHOMETPUUYECKUX TECTOB U MPO-
BepkH runore3 B EViews; HaBbIkaMu UMIIOPTHPOBa-
HUs JaHHBIX JUIS TMPOBEACHUS] SKOHOMETPHUUECKHX
pacuetoB B EViews; HaBbIkaMU OIICHUBaHHS pe-
IPECCUOHHBIX MOJEJNICH aHaINu3a MaHEJIbHbIX JAHHBIX
B EViews




paszpaboTtka u peanu- | YKOC-2.2 Ha YpOBHE 3HAHMH OOBSCHSCT COACPIKAHUE CIIEAYIO-

3a1Usl UCCIIEI0Ba- X MMOHATHH M KaTeropuil: KpuTepuu BbIOOpa OII-
TEIbCKUX IIPOEKTOB, TUMaJIbHON CrHeln(UKaU 3KOHOMETPUYECKOH MO-
[IPEAYCMATPUBAIOIINX Neny; MOCTEeICTBUS OMMOOK crenu(uKanuy 3KOHO-
MCII0JIb30BaHUE DKO- METPUUYECKON MOJEIN; METO/bl aHAJIN3a BPEMEHHBIX
HOMETPUYECKUX Me- PSAIOB; METOABI IPOTHO3UPOBAHUS BPEMEHHBIX psi-
TOJIOB 0B

Ha ypOBHE yMEHHUH cmocoOeH: BbIOMpaTh Hamboee
00OCHOBaHHYIO CHELU(PHUKAIMIO YKOHOMETPUUECKOI
MoJenH; (opMYIHPOBATh MPAKTUYECKUE PEKOMEH-
Ay Ha OCHOBE aHAJM3a Pe3yJIbTaTOB OLCHUBAHUS
3KOHOMeTpI/I‘-IeCKOI71 MOZCIIN, IMPOBCPATH T'MIIOTC3bI
00 WHTETPUPOBAHHOCTH M KOWHTETPUPOBAHHOCTH
BPCMCHHBIX PAOO0B; CTPpOUTH CHCHAPHBIC ITPOTHO3bI
IMHAMUKH BPEMEHHBIX PsIJIOB

Ha YPOBHE HABBIKOB BJIQJICET: HABBIKAMH TUIAHUPO-
BaHUs OPraHU3AIMH YKOHOMETPHYCCKUX HCCIIEeI0Ba-
HU; HaBBIKAMU CPaBHUTEIHLHOTO aHAJIM3a allbTep-
HATUBHBIX CHCHU(PHUKAIUNA IKOHOMETPUUECKUX MO-
nerell; HaBBIKAMH aHATW3a U MPOTHO3UPOBAHUS OJ-
HOMEPHBIX BPEMEHHBIX PsioB B EViews; HaBbikaMu
AQHAJIM3a W TIPOTHO3UPOBAHUS MHOTOMEPHBIX BpE-
MEHHBIX psiioB B EViews

2. O0bem 1 MecTO JUCHUILINHBI B cTpykType OII BO

O0beM IMCUMIIITHHBI

O6mas tpynoemkocts bl1.b.4 «OxoHOMeTpHKa (IPOABHUHYTHI YpPOBEHB)» COCTAaBIISET
5 3a4€THBIX enuHMI. JUCIUIUTMHA N3ydaeTcs BO 2 CEMecTpe.

Ha ounoli ¢opme 00ydeHHs KOJIUYECTBO aKaJeMHUYECKHUX YacOB, BBIJEJICHHBIX HAa KOH-
TaKTHYIO paboTy ¢ mperojaaBaTeneM, cocTaBisieT 48 yacoB: neknuu — 8 yacos, JabopaTOpHEIE
paboTbl — 12 yacoB, mpakTHyeckue 3aHATHS — 28 yacoB. CaMocTosiTenbHass paboTa Ha OYHOM
dopme oOyueHus cocraBisieT 96 yacoB.

Ha 3ao4Hoii ¢popme 00yueHHs KOJIMYECTBO aKaJeMUYECKUX YacOB, BBIJCIICHHBIX Ha KOH-
TaKTHYIO paboTy ¢ mperojaaBateneM, cocraBiser 34 gaca: nekuuu — 10 gacos, mabopaTopHbIe
pabotbl — 4 yaca, npaktudeckue 3aHiaTus — 20 yacoB. CamocTosiTenbHas paboTa Ha 3a04HOM
dopme oOyuenus cocrapisieT 137 gacos.

Mecto aucuuninnsl B ctpykrype OII BO

Hucuunnmuna b1.5.4 «OxoHoMeTpuKka (MPOJBUHYTHIH YpPOBEHB)» OTHOCHUTCS K 0a30BOM
YaCTH JUCIUIUIMH MarucTepPCKOM MporpaMMbl «YTpaBieHUE MHBECTHUIMSAMU U MHHOBAIMSIMU B
HKOHOMHUKEH

JucuuruinHa peanusyercs nocie uzydenust aucuuiuind b1.b.1 «Mctopust u meronosno-
s dKOHOMHYeCKoH Hayku» U bl.b.2 «MwukposkoHomuka (TIPOABUHYTHIM YPOBEHB)»
(1 cemectp). [locTmKeHUE IUTAHUPYEMBIX PE3YNBTaTOB O0YUYECHUS CIY)KUT OCHOBOH UIS M3yde-
Hust qucuniuind b1.B.OJ1.10 «Okxonomuueckas onenka maBectunmii» u b1.B.OJ1.11 «IIporuo-
3UpOBaHUE U MPOTPAMMHUPOBAHHE PA3BUTHS HALIMOHATIBHON 3KOHOMUKH», KOTOPbIE U3Y4aloTCs B

3 cemecrpe.
dopma MPOMEKYTOYHON aTTECTAlMU B COOTBETCTBUH C YU€OHBIM IUIAHOM — dK3aMeH (2
ceMecTp).
3. ConepikaHue M CTPYKTYpPa JUCUMIIIIMHBI

Ne n/m HaumeHoBaHue TeM O0beM TUCHUNIUHBI (MOYJIs1), Yac. ®opma
(pa3neJioB), TeKyIIero
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KOHTPOJIS

yCIeBaeMOCTH
**’
NMPOMEKYTOYH
oii aTTecTanuu
*kk
Bcero KonrakrHas pa6ora o0yuyaromuxcac | CP
npenoaaBareaeM
10 BUJaM y4eOHbIX 3aHATHH
a | ap [ m3
Ounasn gpopma odyuenusn
Tema 1 JIuHelHbIE 5KOHOMETPUUECKUE 6 2 4 T
MOJenn
Tema 2 |Hemunelinsle sxoHOMETpU- 6 2 4 T
YEeCKHe MOJIEIIH
Tema 3 OrneHuBaHue m/IHeI‘/'IHLD_g ypas- 7 3 4 3T
HeHull perpeccun B EViews i
Tema 4 |IIposepka CTAaTHCTHYECKHX T'H- 7 3 4 3T
note3 B EViews >
Tema 5 |OneHuBaHUE HENUHEHHBIX pe-
IPECCUOHHBIX MOJIENEN B 8 4 4 3, T
EViews
Tema 6 | OreHHBaHUE PErPECCHOHHBIX
Mozieneii ¢ rerepo- 8 4 4 3. T
CKEIaCTUYHOCTBIO U aBTOKOP-
peisinieii octatkoB B EViews
Tema 7 OHOMEpHbIE MOJETN BPEMEH- 6 2 4 T
HBIX PSI0B
Tema 8 MHoromepHble MOJAEIH Bpe- 6 2 4 T
MEHHBIX PSIIOB
Tema 9 | AHaM3 W TPOTHO3UPOBAHUE
OJIHOMEPHBIX BPEMEHHBIX Dsi- 6 2 4 3,T
nos B EViews
Tema AHanmu3 M TNPOrHO3UPOBAHHE
10 MHOTOMEPHBIX ~ BPEMEHHBIX 12 8 4 3,T
psnos B EViews
Tema 11 | Cucremsl _ OJIHOBPEMEHHBIX 6 5 4 T
ypaBHEHHit
Tema OLeHUBaHUE CUCTEM OJHO-
12 BPEMEHHBIX  ypaBHEHHH B 8 4 4 3, T
EViews
Tema OmneHnBanne Mojenel ¢ orpa-
13 HHUYCHHBIMU 3aBHCHMBIMH IIe- 7 3 4 3,T
pemeHHbIME B EViews
Tema OneHuBaHue Mojeneil aHa-
14 NIU3a TAHENbHBIX JaHHBIX B 7 3 4 3, T
EViews
Tema VYueOHbIH HCClIe0BaTENbCKUH 44 4 40
15 MIPOEKT
[IpomexyTrouyHas arTecTanus 36 e
Bcero: 180 8 12 28 96 36
3aounan hopma obyuenusn
Tema 1 | JIuHeliHbIe 5KOHOMETPUUYECKHUE 7 2 5 T
MOJENn
Tema 2 | Hemunelinble sxoHOMETpU- 7 2 5 T
YEeCKHe MOJISIH
Tema 3 OrneHuBaHNe JHHEHHBIX ypaB- 7 2 5 3T
HeHui perpeccuu B EViews i
Tema 4 |IIpoBepka CTATHCTHYCCKHX - 7 2 5 3. T
note3 B EViews
Tema 5 |OueHnBanue HEIMHEHHBIX pe-
IPECCHOHHBIX MOJIeNEl B 7 2 5 3, T
EViews
Tema 6 | OneHuBaHKE PErPecCHOHHBIX
MoJIENEH C reTepo- 7 2 5 3, T
CKEIaCTHYHOCTBIO U aBTOKOP-




pesitueii ocratkos B EViews
Tema 7 OpnHOMEpHBIE MOJIETH BPEMEH- 7 2 5 T
HBIX PAIOB
TeMma 8 MHoromepHble MOJAETH Bpe- 7 2 5 T
MEHHBIX PSIIOB
Tema 9 AHanu3 M TPOTrHO3UPOBAHUE
OZIHOMEPHBIX BPEMEHHBIX Dsi- 7 2 5 3,T
noB B EViews
Tema AHanu3 W TPOTHO3MPOBAHHE
10 MHOTOMEPHBIX ~ BPEMEHHBIX 7 2 5 3,T
psinoB B EViews
Tema 11 | CucreMsr OJHOBPEMEHHBIX 7 2 5 T
ypaBHEHHIt
Tema OrneHUBaHKUE CHCTEM OJHO-
12 BPEMEHHBIX  YpaBHCHHH B 9 4 5 3,T
EViews
Tema OueHnBaHue Mojenei ¢ orpa-
13 HHUYCHHBIMH 3aBHCHMBIMH IIe- 7 2 5 3,T
pemennbivu B EViews
Tema OneHuBaHMe Mojened aHa-
14 JM3a TaHeNbHBIX MJaHHBIX B 7 2 5 3,T
EViews
Tema VYueOHbIH HCCIeI0BaTeNbCKUH 47 4 47 n
15 MIPOEKT
[TpomesxyTouHas aTTecTalus 9 €]
Bceero: 180 10 4 20 137 9

Ipumeuanue:

** — dopmbl mexkyweco kKowmpoas ycneeaemocmu. mecmuposarue (1), pewenue 3adau (3). 3awuma
yuebHoeo ucciedosamenvcko2o npoexma (11).

*** _ chopmol npomesicymounoi ammecmayuu. IK3amen ().

Conepxanue IMCUMILIHHBI
Tema 1. JInHeiiHbIe IKOHOMETPHUYECKHE MO/IEJIH.
Mogens nuHEHONW perpeccur. Meron HauMeHbIIUX KBagparos. IIposepka rumores. Te-
opema ['aycca MapkoBa. ['eTepockenacTUYHOCTh, ABTOKOPPEALHMS, MYJIbTHKOJUIMHEAPHOCTD.
DUKTUBHBIEC IEPEMEHHBIE.

Tema 2. HesimHeiiHbIe JKOHOMETPHYECKHE MO ECJIN.

JIuHeHOCTh MOZENU MO MapameTpaM U nepeMeHHbIM. Jlorapudmuuecku JuHEHHas per-
peccusi U ee CpaBHEHHE € JIMHEMHOU perpeccueil. OLieHnBaHue MOJIeel, HETMHEWHBIX N0 Mapa-
MeTrpam. [Ipumepbl HeMMHENHBIX YKOHOMETPHUYECKUX MOJEIIEH.

Tema 3. OueHuBaHue JIMHEIHBIX YpaBHeHU# perpeccun B EViews.
00630p unTepdetica mporpammbl EViews. Ouenka perHouHON Mozaenu Y.Illapma. Onenka
PaBHOBECHBIX 3HAYCHUN MYJIbTHIUTMKATOPOB M BBISIBIICHUE HEIOOICHEHHBIX KOMITAHUH.

Tema 4. IIpoBepka cTaTucTHYECKUX runoTe3 B EViews.

IIpoBepka ycToiuMBOCTH IapameTpoB pbiHOYHOM Mozenu Y.lllapma Bo Bpemenu. Ilpo-
BepKa rumore3 o0 3pdexTuBHOCTH PadOTHI YINPABISIONIETO HWHBECTUIIMOHHBIM MOPTQEIEM.
OreHka BIUSHUS HOBOCTHBIX COOOIIEHNUHN HA JOXOAHOCTD aKLUH.

Tema 5. OueHuBaHue HeJIMHEITHBIX perpecCHOHHBIX Mozesiei B EViews.

OHeHI/IBaHI/Ie KPHBBIX 06yqu1/m, T€IOHUCTUYECKUX HHICKCOB II€EH C HOHpaBKOﬁ Ha Ka-
yecTBO. CpaBHEHME JTMHEHHBIX U JIorapu()MUUIECKUX MoJeNel IIeHo00pa3oBaHMs Ha JOMa, KBap-
TUPBI, 1a4H.

Tema 6. OueHUBaHMEe PerpecCMOHHBIX MOJeJeld ¢ reTepoCcKeIACTUYIHOCTHI0 U aABTO-
KoppeJsiueii octatkosB B EViews.




['eTepockenacTuyHOCTh U ee nmociencTsus. Tectsl Cnupmena, [Nonndenna-Ksannara, I'neii-
3epa, bpoima-Ilarana, Yaiita, XapBu. B3BeleHHbIii MeTO HAaMMEHbIIMX KBaapaToB. [lonpaBka
Vaiita. Onienka otgaun Ha oOpazoBanue o mMojenu Jx.MuHnepa, BbIsIBICHUE U yCTpaHEHHE Te-
TE€POCKETaCTUYHOCTH.

ABTOKOppeALUs OCTaTKOB U ee nociuenctsus. Kpurepuii lapouna-Yorcona. Tect bpoii-
ma-l'ondpu. Meton Koxpeiina-Opkarra. OnieHuBaHie MOACIH CIIPOca Ha MOPOKEHOE, BBISBIIC-
HUE U YCTPAHEHUE aBTOKOPPEISALUN OCTATKOB.

Tema 7. OnHoMepHBbIE MO/1€JIM BpeMEHHBIX PSI/I0B.
Mopennu aHanMTHYECKOTO BBIPABHUBAHMSA M AJaNTHBHOTO IPOTHO3UpOBaHUs. ['mmoresa
€IMHUYHOTO KOpHA U ee mpoBepka. Moxenn ARIMA u GARCH.

Tema 8. MHOromMepHble MO/ieJ I BpEeMEHHBIX PSAI0B.
ABTOpErpeccHOHHasi MOJIENb PACIpPENEICHHBIX JIaroB. Mozenp 4aCTUYHON KOPPEKTUPOB-
ku. Konnrerpanus. BekropHas aBroperpeccust. [IpuunnnocTs 1o I'peitnmxepy.

Tema 9. AHa/IM3 M MPOrHO3HPOBaHUE OJITHOMEPHBIX BpeMEHHBIX PsiioB B EViews.

Wmnopr nanubix B EViews. IToctpoeHne mporHo30B JUHAMUKHU PA3IMYHBIX BPEMEHHBIX
psanoB. Pa3paboTka mMojenu MpOrHO3UPOBAHUS TOIUIMBHO-IHEPTETHUYECKOTO Oananca EBpomeii-
CKOT'0 CO03a.

Tema 10. AHa/IU3 H MPOrHO3HPOBAHKE MHOTOMEPHBIX BpeMEHHBIX PsAI0B B EViews.

Ornenka 3aBucumoctd dkoHOMHUK Poccum m CIIA ot auHamuku 1ieH Ha HePTh. Ompene-
JIeHHE PaBHOBECHOT0 Kypca pyosst k noyapy u eBpo. OuenuBanne VAR Makpo3KOHOMUYECKON
muHamukd Poccun u CIIIA.

Tema 11. CucreMbl 0JHOBpeMEHHBIX YPaBHEHUIA.

CtpyktypHast U TpuBeAeHHas (OpPMBI. YCIOBHS HUIASHTHPUIMPYEMOCTH. MeTonbl ole-
HUBaHUS cucTteM. CUcTeMa OJIHOBPEMEHHBIX YPaBHEHUHN JUHAMUKH Pa3BUTUS YKOHOMHUKUA Poc-
CHUU.

Tema 12. OueHnBaHMe cHCTEM OJIHOBPEMEHHBIX ypaBHeHHii B EViews.

OHGHI/IBaHI/IC CUCTCMbI OJTHOBPEMCHHBIX ypaBHeHI/Iﬁ AWHAMHKHU PAa3BUTHUA SKOHOMUKU Poc-
cuu. YTouHeHue crneundukanuy. PazpaboTka clieHapHbIX IPOTHO30B pa3BUTHUS SKOHOMUKH Poc-
CHH.

Tema 13. OueHuBanue Mojaeseil ¢ OrpaHNYEHHbBIMH 3aBHCMMBIMHU INepeMeHHBIMHU B
EViews.

Monenu norut u npodut. Moienu ¢ yrnopsIoueHHbIM U HEYIOPSI0UEHHBIM MHOKECTBEH-
HBIM OTKJHMKOM. LleH3ypupoBaHHbIE perpeccuu. Mojenu BeposSTHOCTU jAedosiTa U U3MEHEHUs
KPEAUTHOTO peUTHHTa OaHKOB.

Ananu3 (GaxkTopoB, ONpeesIoNNX MOBeIeHHe Ha PhIHKE Tpynra. AHaIu3 (HakTopos, Om-
peneNSIoUMX TOTOBHOCTD IIATUTh 32 COXpaHEHHE 0OBbEKTOB MPUPOIHON cpelibl. AHAIN3 QaKTo-
POB, ONPENEINAIOIINX COCTOSIHUE YEIOBEYECKOTO CHACTHS.

Tema 14. OueHnBaHne MoaeJel aHAIN3a HaHeJIbHBIX TaHHBIX B EViews.

Oco0OeHHOCTH CTPYKTYphI MAaHEIbHBIX JaHHBIX U ee mpeumyliecTBa. Monenu ¢ Gukcupo-
BaHHBIMH U CiTy4aiiHbIMU 3 dextamu. Tect Xaycmana. Cnenudukanus MyHaiaka.

OrneHka 3aBUCHMOCTH 00beMa TMPOJIaXK TYHIIA OT IIEHBI U pekiaambl. OleHKa 3aBUCHMOCTH
CTOMMOCTH JIOMa OT €ro XapakTepUcTHUK. OIeHKa MpPOM3BOJICTBEHHON (DYHKIIMH MpPEANpUATHIA
TOK.



Tema 15. YueOHblii Hcc/Ieq0BaTeIbCKUI IPOEKT.
[ToctanoBka nenu U 3agad vccienoanus. [louMck m M3ydeHue Hay4dyHOH JMTEPATyphl 1O

npobusieme. Ilouck u noaroroska naHHbIX. OLiEHHBaHNE MOJENEN U MpoBepKa runore3. Popmy-
JMPOBKA BBIBOJIOB U pekoMeHaanuil. OdopmiieHne U 3aIiuTa OT4eTa.

4. MaTtepuaJjibl TEKyILIEro KOHTPOJISA yCIIeBA€eMOCTH 00yYAOIMXCcsl M (POH OLEHOUYHBIX
CpPeACTB MPOMEKYTOYHOM aTTEeCTALMHU 10 JUCHUIINHE
4.1. ®opMbI U METObI TEKYIIEr0 KOHTPOJISI YCIIEBAEMOCTH M NMPOMEKYTOYHOI aTTecTalMu.

4.1.1. B xone peamuzanuu aucuuiinHbel bl.b.4 «OxoHoMeTpuka (NIPOJBUHYTHI YpPOBEHB)»
UCTIONIB3YIOTCS CIIETYIOLIIE METOIBI TEKYIIEr0 KOHTPOJISl YCIIEBAEMOCTH 00yYarOITHXCS:

MeTtoabl TeKyLero

Tema KOHTPOJISA
ycreBaeMoCTH
Tewma 1 JInHelHbIe 5KOHOMETPUUECKUE MOJICITH TectupoBanue
Tema 2 HenuneliHbIe 52KOHOMETPUYECKHE MOJEIN TectupoBanue
Tema 3 OreHuBaHue TMHEHHBIX ypaBHEHHH perpeccun B EViews Pemenue 3anau,
TECTUPOBAHUE
Tema 4 [MpoBepka crarucTudeckux rumnore3 B EViews Pewenne 3anau,
TECTUPOBAHUE
Tema 5 O1rleHMBaHUE HEIIMHEWHBIX PErPECCUOHHBIX Mojenei B EViews Pewenne 3anay,
TECTUPOBAHUE
Tema 6 OneHnBaHUE PErpecCUOHHBIX MOJIENIEN C reTepo- Pemenue 3anay,
CKEJJACTHYHOCTBIO U aBTOKOppeJsiiuei octaTkoB B EViews TECTUPOBAHUE
Tema 7 OpnHOMEpHBIE MOJIENIM BPEMEHHBIX PsJIOB TectupoBanue
Tema 8 MHoromepHble MOJIETIN BPEMEHHBIX PSIOB TectupoBanue
Tema 9 AHanu3 ¥ NMPOTHO3MPOBAHUE OJHOMEPHBIX BPEMEHHBIX PSI0OB Pewenne 3anay,
B EViews TECTUPOBAHUE
Tema 10 | AHanu3 ¥ NPOrHO3MPOBAHUE MHOTOMEPHBIX BPEMEHHBIX PSAIOB Pemenne 3anay,
B EViews TECTUPOBAHUE
Tema 11 | Cuctemsbl OTHOBPEMEHHBIX YPAaBHEHUN TectupoBanue
Tema 12 | OueHuBaHKie CHCTEM OJJTHOBPEMECHHBIX ypaBHEeHUI B EViews Pemenne 3anau,
TECTUPOBAHUE
Tema 13 | OuenuBanue Mozenel ¢ OrpaHUYEHHBIMHM 3aBUCUMBIMU TIepe- Pemenne 3anay,
MeHHbIMU B EViews TECTUPOBAHUE
Tema 14 OrneHnBaHue MOJIENIEN aHAIM3a TTAHENBHBIX JaHHbBIX B EViews Pemenne 3amau,
TECTUPOBAHUE
Tema 15 VYueOHbIN ncCcIea0BaTEIbCKUN MTPOCKT 3amura yaeOHOTr0
UCCIJIE0BATEIBCKOTO
MIPOEKTa

4.2. MarepunaJibl TeKylIero KOHTPOJISA YCIIeBAeMOCTH.
[IpenonaBarenb OLIEHUBAET YPOBEHb MOATOTOBIEHHOCTH OOYYAIOIIMXCS K 3aHATHIO IO

CIIEYIOIINUM TTOKA3aTeIsIM:
- CIIOCOOHOCTD PENIaTh 3a/1a49M 10 OICHUBAHUIO U HHTEPIIPETAIIMHA SKOHOMETPUICCKUX MOJICIIEH,
AHAJIOTMYHBIE YK€ PACCMOTPEHHBIM B MpoIiecce 00yueHus;
- IPOXOXKICHHE TECTHPOBAHUS;

- Ka4ecTBO peamu3aliyd y4eOHOTrO WCCIENOBATeNbCKOTO TpOoeKTa (Ha 3aKIIYUTEIIEHOM
MIPaKTUYECKOM 3aHSATHH).

4.1.2. IIpomexxyTouHast aTTecTalus MpoBOAUTCS B (popMe sK3aMeHa B YCTHOH (opme.




OneHka 3HaHWN, YMEHHUH, HaBBIKOB IPOBOAMUTCS HA OCHOBE OallJIbHO-PEHTHHIOBOM
cucteMmbl. Bxiax mo pesyinbraraM IOCEIAEMOCTH 3aHATUM, AKTUBHOCTH Ha 3aHATHSAX,
JIEMOHCTPAIMH CITIOCOOHOCTH CaMOCTOSITENILHO M YBEPEHHO CIPABIATHCS ¢ YUEOHBIMH 331a4aMH,
OTBETOB Ha TECTOBBIE 3aHATUS, pealln3allui y4eOHOrO UCCIIEA0BATENBCKOrO MMPOEKTA COCTABIISAET
70% wu3 100% (70 6ammoB u3 100) B uTOroBoi 6auIbHON OLIEHKE TIO0 KYpCY.

IIpumepsl yueOHBIX 3a/1a4 /151 pelIeHHs] B KOMIIBIOTEPHOM KJlacce:
3agaua 1.
B ¢aiine bottle.wfl npuBeneHs! cienyroiue T1aHHbIE:
company — Ha3BaHHWE KOMIIaHUH, IPUHAJIJIEKAIIEH K CeKTOPY IPOM3BOJICTBA HAIIUTKOB;
pe - 3HaueHue MyJbTUILIHKaTopa P/E 11 1aHHON KOMITaHUH,
g — TeMIIbl IPUPOCTa MPUOBLIN KOMIIAHUU B OJIMKailliye rojbl o OL[EHKaM aHAJIUTHKOB;
sd — cpeaHEKBaAPATUIECKOE OTKIOHCHUE JJOXOAHOCTH aKIMii KOMIIAHUHU (Mepa pUcKa).
C ucronbp30BaHUEM CPABHUTEIBHOTO MOIX0/1a K OIIEHKE OM3Heca U MOJEN MHOKECTBEHHOM JTH-
HEWHOW perpeccuu TpeOyeTcs: ONpe/IeUTh CIPAaBEJIUBbIC 3HAUCHHS MYJbTUIUIMKATOpoB P/E
JUIsE KOMIIAHUI U BBISIBUTH KOMIIAHHH, aKIIUU KOTOPBIX OO0JIAalOT HaWOOJNBIINM MOTEHLIUATIOM
pocTa 1 HauOOoJIBIIUM PUCKOM CHHKEHUS PHIHOUHOM LIEHBI.
3amaua 2.
B ¢aiine country.wfl npuBeeHs! ciieAyIoIKe JaHHbIC:
country — 6ykBeHHBIN UACHTU(DUKATOP CTPaHbI;
pe - 3HaYeHue MynbTuIunkaropa P/E mis GoHI0BOrO MHACKCA JAaHHON CTPAHBI;
g — Temribl mpupocTa peanbHoro BBII B Ommkaiiiiiue roasl Mo olleHKaM aHaJIUTHKOB,
I — YpOBEHb IIPOLIEHTHBIX CTABOK PbIHKA FOCY1apCTBEHHBIX OOJIUTaIH;
risk — sxcriepTHas OICHKA YPOBHS HHBECTHIIMOHHBIX PUCKOB (MHIEKC Euromoney).
Ha ocHOBe nCnosib30BaHusl CPaBHUTEIBHOIO NOAX0/1Aa U MOJEIIA MHOKECTBEHHOM JIMHEMHOU pe-
rpeccuu TpeOyeTCsl ONpeaeIuTh CIPaBeUIUBbIC 3HAUCHUS] MYJIbTUILIHKAaTOpoB P/E mis Gonmo-
BbIX MHJ/IEKCOB PA3JIMYHBIX CTPaH U BBISIBUTH HAllMOHAJIbHBIE (DOH/IOBBIE PHIHKU, KOTOpbIE 00Ja-
JTAf0T HAauOOJIBIIIMM MOTEHIMAJIOM POCTa U HAUOOJIBIINM PUCKOM CHUYKEHUS 1IeH aKLUH.
3amaua 3.
B ¢aiine petrol.wfl npuBenens! crnenyromine 1aHHbIE:
company — Ha3BaHHWE KOMIIAaHUH, IPUHAJIJIEKAIEH K HETEera30BoMy CEKTOPY SKOHOMUKH;
pbv - 3Hauenne mynpTHILIHKaTOpa P/BV 17151 1aHHO KOMIIaHHH,
roe — peHTa0eIbHOCTh COOCTBEHHOTO KalmuTalla JaHHON KOMIIaHUH
sd — cpeTHEKBaIPaTHYECKOE OTKIIOHEHUE JIOXOJHOCTH aKIMi KOMIIAaHUH (Mepa PHCKa).
C ucnonb30BaHUEM CPaBHUTENIBHOTO MOJIX0/1a K OLIEHKE OM3HEca U MOJEIN MHOKECTBEHHOM JIH-
HEWHOI perpeccuu TpeOyeTcsl ONPeIeTUTh CIPABEUINBbIC 3HAUYCHHST MYJIbTHILIUKaTopoB P/BV
JUIsl KOMIIAHUHM U BBIABUTH KOMIIAHMH, aKIIUM KOTOPBIX OOJIaJal0T HauOOJBIINM MOTEHLIHATIOM
pocTa ¥ HauOOJIBIIUM PUCKOM CHYMKEHUS phIHOYHOM IICHBI.
3amauya 4.
B oaiine keynes.wfl npuBeneHs! cieayromue JaHHbIE:
I'P — 1OXOJHOCTH MOpT(hensi, B KOTOPBIM pa3MelleHbl aKTUBBI 3H1ayMeHTa KeMOpumkckoro ynu-
BepcuTeTa U KoTopsIM ynpasisul [x.M.Kelinc, no rogam 3a nepuon ¢ 1928 mo 1945 r.;
M — T0XOIHOCTH PhIHKA aKkIui BenmnkoOpuTanuu mo roaam 3a nepuoj ¢ 1928 mo 1945 r.;
rf — mpoleHTHas cTaBKa Mo KpaTKOCPOYHBIM OOJMranusM Ka3zHaueicTBa BemukoOpuTaHuu 1o
rojaam 3a nepuof ¢ 1928 mo 1945 r.
Tpebyercsa oxapaktepuzoBarh cTiiib Jx.M.KeliHca kak mopT(enbHOro ymnpasisIoOLIero U ole-
HUTh €ro CHOCOOHOCTh IEpEeUrphiBaTh PpBHIHOK, HCIOJB3YS MOJAXOJ, MPEeI0KEHHbIN
M. /I>xencenom Ha ocHoBe Moaenu CAPM. Kpome Ttoro, TpeOyercss OLEHHUTh CIOCOOHOCTH
Jlx.M.KeliHca mporHo3upoBaTh CPABHUTEIBHYIO JUHAMHUKY PHIHKOB aKLIUW U OOJIUTraluii 1 Kop-
PEKTHPOBATH OETy CBOEro MOPTQEs ¢ YIeTOM HNEPCHEeKTHB POCTa WIN MAJIeHUsl pPhIHKA aKIMi B
OmKaieM Oy TyIIeMm.
3amaua 5.

10



B oaiine events.wfl npuBeneHsI clieyroNye JaHHbIE:

market — moxoanocts peiaka akuuii CILIA 3a cCOOTBETCTBYIOIIMH MECSII;

rkfree — moxomHocTh ka3Hauekckux Bekceneld CLIIA B COOTBETCTBYIOIIEM MECSIIC;

CONOCO - TOXOAHOCTH aKIMil komrnanuu CONOCO 32 COOTBETCTBYIOUINI MeCHII;

dupont - moxoaHOCTh akimii kKommanuu Dupont 3a COOTBETCTBYIOLIHI MECHII,

dow — 10XxoaHOCTh aKIuii KomrnaHuu DOW 3a COOTBETCTBYIOIIHIA MECHII;

dum — ¢uxTuBHas nepemeHHas, paBHas | jais nepuona, koraa Dupont u Dow Benu 60peOy 3a
noryiouieHre Conoco, u 0 B Ipyrue Mecsibl.

Tpebyercst oneHUTH OeTa-kod(hduMeHTs akiuii kommnanuii Conoco, Dupont u Dow, a takxe
OTpeIeNIuTh, KaK OTpa3wiach Ha pe3ysbTaTax aKlMOHEPOB TpeX KOMMaHWH 3Ta 60pbbda, 3aKOH-
YHBIIAsICS MOTJI0MeHneM kommanun Conoco kommanuei Dupont.

3amauya 6.

B ¢aiine poly.wfl npuBeeHs! cieayonme qJaHHbIC:

CUMP — HAKOIUICHHBIH 00bEM MPOM3BOACTBA MOJMATUIICHA MO T0JlaM Ha 3aBOJIE MO MPOU3BOJ-
CTBY IOJINATUJICHA;

ucostp — cpeaHue U3ACPKKU MTPOU3BOJCTBA MOTUITUIICHA.

Tpebyercs mocTpouTh TpagUUECKH M OLEHUTh SKOHOMETPHUUECKH KPUBYIO 0OyUEHHs 7S 3aBOJIA
0 MPOU3BOJICTBY MOJIHITUIICHA.

3anauva /.

B ¢aiine chow.wfl npuBeeHsl ciaeayomnme JaHHbIE 0 Pa3HBIM MOJIENIAM KOMITBIOTEPOB:

year — KaJIeHJapHbI{ IOJ;

rent — CTOMMOCTb apeH/Ibl KOMIIBIOTEPA;

aCCeSS — CKOPOCTb YTECHHMSI U 3aIIMCU Ha XKECTKUN JUCK KOMIIBIOTEPA,;

mem — o0beM OTepaTUBHON MaMSITH KOMITbIOTEPA,

mult — Bpemst BBIIOJHEHHUS OTIEPALIUU YMHOXKCHUS.

Tpebyercss MOCTPOUTH TETOHUCTUYECKUN MHAEKC 1IEH Ha KOMIIBIOTEPHI, YUYUTHIBAOIIUNA yIyd-
[IEHUE UX TEXHUYECKUX XapaKTEPUCTHUK.

3amaua 8.

B ¢aiine cole.wfl npuBeneHs! crieayroIIMe JaHHbIE:

year — KaJleHJapHbIi TOJ;

price — 1ieHa KeCTKOTO JMCKa,;

Cap — eMKOCTb ECTKOI0 JIUCKa,

speed — CKOpPOCTh UTEHHS U 3aMUCH JAHHBIX IPU paboTe ¢ KECTKUM JIHCKOM.

TpebyeTrcss MOCTPOUTH TeAOHUCTUYECKUI UHACKC 1IeH Ha KECTKHE AUCKH, YUUTHIBAIOIIUN YIyU-
[IEHUE UX EMKOCTH M CKOPOCTH YTCHHS U 3aIHCH.

3amaua 9.

B ¢aiine housing.wfl npuBeeHsI ciaeayonme JaHHbIE:

price — 1ieHa JoMa C MPHUJIETAIOIIMM 3eMEJIbHBIM YUaCTKOM;

lotsize — pa3mep 3eMeIBHOTO y4acTKa,;

bathrms — konruecTBO BaHHBIX KOMHAT B JIOME;

bedrooms — koM4eCTBO CHAJIEH B JIOME;

driweway — Hanmuuue yJa00HOM MOABE3THOM JOPOTH K JIOMY;

fullbase — Hanrune 060PyIOBAaHHOTO MO/BANIA,;

garagepl — koiMuecTBO MecCT B Tapake;

gashw — Hanmuue ra3o0BOro OTOIUICHHS;

prefarea — pacrosioxxeHue 10Ma B IPECTHKHOM paiioHe;

recroom — Haau4dme B JO0ME€ KOMHAThI OTIbIXA,

stories — KOJIMYeCTBO 3TaXel B JIOME.

Tpebyercst OLIEHUTH JIMHEHHYIO U JorapuMUYecKyro (JTMHEHHYI0 B Jiorapupmax) 3aBUCHMOCTb
[[EHBI IOMa C MPHUJIETAIOIINM 3€MEIbHBIM YYaCTKOM OT PA3JIMYHBIX (DAKTOPOB M yCTAHOBUTH, Ka-
Kas 13 3TuX crenuukanuii 6ojee afekBaTHa UMEIOLIIUMCS TaHHBIM.

3amayga 10.
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B oaiine flats.wfl npuBenens! cieayromue 1aHHbIE:

price — eHa KBapTUPBI,

totsp — oOmrast moaas KBAPTUPHI,

Kitsp — mromaas KyxHH;

dist — paccrosiHEE OT IIEHTpa ropoja;

walk — miaroBast JOCTYITHOCTh METPO;

metrdist — paccrosiHue 10 OKDKaMIIel CTAaHIIMA METPO B MUHYTaX XOJ(bOBI MEIIKOM (€CITH METPO
HAXOJIUTCSI B 30HE IIIarOBOWM JOCTYITHOCTH OT KBapTHUPBl) MJIM B MHHYTaxX IMOE3JKH Ha oOIIe-
CTBEHHOM TPAHCIOPTE (B MPOTUBHOM CIIydae);

floor — HopmasnbHBIi 3Tax (HE MEPBBIA M HE MOCIICIHUI);

bal — nHanuuue OankoHa;

brick — siBisteTCst TH OM KMPIHYHBIM;

tel — nanmume GpukcupoBaHHO TeneHOHHOM CBSI3H;

rOOMS — KOJIMYECTBO KOMHAT.

Tpebyercs:

- OLICHUTh PETPECCHOHHYIO 3aBUCUMOCTh CTOMMOCTH KBapTHPBI OT PaccMaTpUBAcMbIX (PaKTOpOB
(He BKJIIOYAsl KOJIMYECTBO KOMHAT);

- TIPOBEPUTH TUIIOTE3Y O TOM, YTO CTOMMOCThH KBAJIPATHOTO METpa HE MEHSETCS IPH U3MEHCHUU
TUIONIA/IA KBapTUPHI,

- OIPEIENIUTh JOJI0 TUIOMIAAN KyXHU B OOIIECH IUIOIMIAAX KBAapTUPBI, KOTOPas MaKCUMH3HPYET
CTOUMOCTH KBapTHPHI,

- ONPEICIUTh, PA3THYAOTCS JIK KOAPPHUIIMESHTHI ITACTHYHOCTH CTOUMOCTH KBaPTHUPHI MO 00IIEeH
TUTONIA/IA KBAPTUPBI M PACCTOSHUIO OT LIEHTPA TOPOja JJIsl OJHOKOMHATHBIX, IBYXKOMHATHBIX,
TPEXKOMHATHBIX U YETHIPEXKOMHATHBIX KBAPTHP.

3anauva 11.

B ¢aitne manag.wfl npuBeneHs! clieayromme JaHHbIC:

Pers — 4nCiIeHHOCTh IEPCOHATIA KOMIIAHUH,

manag — YMCIEHHOCTb JIUI], 3aHUMAIOIIHUX PYKOBOJISIINE TOMKHOCTH.

Tpebyercs OlEHUTHh 3aBUCHMOCTb YWCIEHHOCTH PYKOBOJHTEICH OT YHCICHHOCTH IIepCOHAla
B3BEIICHHBIM METOJIOM HAMMEHBIIUX KBaJApaTOB, MpEJIoaras, YTo CpeJHEKBaApaTHIECKoe OT-
KJIOHEHHE OCTATKOB MPSIMO MPOTIOPIHUOHATIBHO 3HAYSHHIO TTEpEeMEHHOM -(haKTopa.

3amaua 12.

B ¢aiine cps85.wfl npuBeeHs! cieayONMe JaHHbIE:

wage — 3apaboTHas IJ1aTa PECIOHCHTA;

ed — MPOJIOKUTENBHOCTh O0YUYCHHUS PECIIOH/ICHTA B TO/IaX;

€X — cTa)k pabOThHI PECIIOH/ICHTA B TO/1aX;

fe — mpuHAIEKHOCTh PECIIOH/ICHTA K KCHCKOMY IOy,

marr — HaxoJUTCs JI PECTIOHCHT B Opake;

UNioN — COCTOMT JIM PECTIOH/ICHT B PO COI03e;

NONWh — siBiIsieTCs I PECTIOHICHT NIPEICTABUTENIEM HAIIMOHATIBHOTO MEHBIIIMHCTBA.

Ha ocHoBe ucnonp3oBanus noxxozna J»x.MuHIepa TpeOyeTcst OleHUTh HOPMY OTJaud Ha HMHBE-
CTHLIMU B 00pa30BaHUE, CIIOCOOHOCTH MPO(COI030B OTCTAUBATH SKOHOMUYECKHE MHTEPECHI CBO-
UX WICHOB, a Takke d()(HEeKThl TUCKPUMUHAIMK IO TTOJIOBOMY M pacoBOMY Ipu3HakaM. Kpome
TOT0, TpeOyeTCs MPOBEPUTH THIIOTE3Y O TOMOCKEIACTUYHOCTH OCTATKOB, UCIIONIBb3Ys pa3InyHbIe
YKOHOMETPHYECKHE TECThI, M OIICHUTh PErPECCUI0 B3BEIICHHBIM METOJ0M HAaWMEHBITUX KBajpa-
TOB, UCIIOJIb3Ys MOJIETb MYJIbTHUIUIUKATUBHON T€TEPOCKETACTHIHOCTH.

3amayva 13.

B ¢aiine wages_rus.wfl npuBeneHsl ClieAyIOIINAE JaHHBIC:

wagel? — 3apaboTHas IiaTa peCroH/IeHTa 3a MocieaHue 12 MecsIes;

ed_pm — Hanuume cpenHero npoQeccHoHaIbHOTO 00pa30BaHus;

ed_high — manmuuwme BoIcIIEr0 00pa30BaHUS;

ed_sd — Hanuume yueHOU CTEIeHH;
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eX — cTax paboTHI;

female — npuHaIEKHOCTH PECITOH/ICHTA K KEHCKOMY TOJY;

marr — HaxoAUTCs JIU PECIIOHJICHT B Opake;

reg_mos — npoxuBanue B MockBe;

reg_spb — npoxusanue B Cankr-IlerepOypre.

TpeOyercs:

-OLIEHUTh MAaTE€pUaJIbHBIC BBITOJIBI OT MOJYyYEHUs] 00pa30oBaHUsl PA3IUYHBIX YPOBHEHW MpU KOH-
TpoJie Ha Ipoure PaKTOpPHI;

- IPOBEPUTH THIOTE3bI O FETEPOCKETACTUYHOCTH OCTATKOB, UCIOJIb3YS PA3JIMYHbIE DKOHOMETPU-
YECKHE TECTHI;

- OLEHUTb PErpeCCUI0 B3BELICHHBIM METOJOM HAMMEHBIIMX KBAJpPAaTOB, HCIOJb3Ys MOJEIb
MYJIbTUIUIMKaTUBHOM T€TEPOCKETaCTUYHOCTH;

- IPOBEPUTH TUTIOTE3Y O TOM, YTO YPOBEHBb TPYAOBBIX JIOXOOB JIMI[ C BHICIIIHM OOPa30BaHHEM H
YYEHOU CTENEHbIO HE PA3JIMYaeTCA.

3amaua 14.

B ¢aiisne reggrol.wfl nmpuBeaeHs! clieayOHe JaHHbIC:

growth — Temm npupocta peaigbroro BPII pernona Ha ayiny HaceaCHHS;

grp0 — peanbubrit BPII Ha nymy HaceneHus Ha Ha4yalo MEPUOIa,;

dpop — TemMIt IpuUpPOCTa HACEICHUS PETrHOHA,

eq — noins B BPII naBecTuImii u3 COOCTBEHHBIX CPEJICTB MPEANPUATHH;

cr — noisia B BPII nHBecTMIIMI M3 IPUBICYEHHBIX KPEAUTHBIX PECYPCOB;

fed — nons B BPII unBectuiuii us cpeacts deaepaibHOro 6rKeTa;

reg — nons B BPII nHBecTHINi U3 CPEICTB pErHOHAILHOTO OIOIKETA,

dii — momst B BPII nmpsiMbIX HHOCTPaHHBIX MHBECTHIINI.

Tpebyercs:

- OLICHUTh PErpEeCCHOHHYI0 MOJENb 3aBUCUMOCTH Temma npupocta BPII oT paccmarpuBaeMbix
(bakTopoB,;

- IPOBEPUTH TUIIOTE3Y O TOMOCKEJACTUYHOCTH OCTATKOB, UCIOJIb3Ys Pa3JIMUHbIE YKOHOMETpHUYE-
CKHE TECTHI,

- OLICHUTh PETrPECcCHI0 B3BEUIEHHBIM METOJOM HAMMEHBUIMX KBaJpPAaTOB, HCIOIb3YS MOJENb
MYJIbTUTUIMKATUBHOMN T€TEPOCKETACTUIHOCTH.

3amaua 15.

B oaiine ucelec.wfl npuBeneHs! caeayronme JaHHBIC IO TOTPEOJICHUIO IEKTPOIHEPTHU B pas-
JUYHBIX HACEJIEHHBIX MyHKTax BenukoOputanuu:

kwh — 00beM moTpedIeHHs DIIEKTPOIHEPTHUHN B pacueTe Ha OHO JJOMOXO3SHCTBO;

Cap — MOIIHOCTH JIEKTPONPUOOPOB B pacueTe Ha OJHO JOMOXO3SCTBO;

INC — cpeHeAYIIEBOM TOXO/T;

MC6 — Tapu@ Ha PITEKTPOIHEPTHIO;

gas6 — rapud Ha ras;

CUSt — YHCIIEHHOCTh MOTPEOUTENECH STEKTPOIHEPTUHN B HACETICHHOM ITyHKTE.

[Ipeanonarasi, 9TO0 CpeIHEKBAIPATHIECKOE OTKJIOHEHHE OCTATKOB OOPAaTHO MPOMOPIIMOHAIHHO
KBaJIPATHOMY KOPHIO YHCIICHHOCTHU MOTPEOUTENEH AMEKTPOIHEPTHH B HACEIICHHOM ITYHKTE, OIle-
HUTE PETPECCHOHHBIC MOJIEIN 3aBUCUMOCTH MOTPEOJICHUS JICKTPOIHEPTHH OT PA3THIHBIX (Pak-
TOPOB C UCIIOJIB30BaHUEM JIMHEHHOHN U Jorapudmuyeckoit (JInHeHo# B norapudmax) crerudu-
karuii. Onpeaenure, Kakas crenu(uKaIys JIyqile OMUCHIBACT CBSA3h MEXKYy 3aBUCHMOU Tepe-
MEHHOW U 0OBSACHSIIONUME (PaKTOpamMHu.

3amaya 16.

B c¢aiine ge_eps.wfl npuBeneHbl TaHHBIE O JUHAMHKE MPUObUTH Ha akiuio kommanuu General
Electric.

Tpebyercs:

- OCYILIECTBUTh aHAIMTHYECKOE BBIPABHUBAHHE PsAJIa C UCIOJIB30BAHUEM MOJENIEH JTMHEHHOTO U
HKCIIOHEHIIUAIILHOTO TPEH/IA;
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- OIPEIENNUTh, KaKasi MOJEIb TPEeH A JIyUIlle COOTBETCTBYET JIaHHBIM;

- IOCTPOUTH MPOTHO3 MPUOBLTH Ha akuuio kommanuu General Electric va nsite et Brepen
3anava 17.

B ¢aiine trans.wfl npuBeseHsl faHHBIC O IWHAMUKE WHAEKCA TPAHCIOPTHHIX mepeBo3ok. C uc-
I10JIb30BAHNEM ITHX JAHHBIX HEOOXOIUMO!

- IOCTPOUTH MPOTHO3 TPACKTOPHUU PsAJa C UCIOJIB30BAHUEM a/IalITUBHBIX METOJOB MPOTHO3UPO-
BaHUS;

- IPOBEPUTH THIOTE3y 00 MHTETPUPOBAHHOCTU UCXOTHOTO Psijia U ONpEAeNuTh, Kakoe mpeodpa-
30BaHME HEOOXOAUMO IS €r0 NMPHUBEIEHHS K CTAIMOHAPHOMY BUIY;

- onpenenuth nopsiaku Mmoaeru ARIMA, Hanbosee aaeKkBaTHO ONMKCHIBAIOIICH TPACKTOPHIO ITO-
ro psza, U NOCTPOUTh MHTEPBAIbHBIA MPOTHO3 JWHAMUKU Dsiia C MCIOJIB30BAaHUEM MOJENN
ARIMA.

3anaua 18.

B oaiine airline.wfl npuBeneHbl MecsUHbIC TaHHBIC O TUHAMHUKE MACCAKUPCKUX aBUATICPEBO30K.
C uCIoJIb30BaHUEM ITHX JAHHBIX HE0OXO0IUMO!

- OCYUIECTBUTH CE30HHYIO JEKOMITO3UIIMIO U IOCTPOUTD PSiJi C YCTPAHEHHON CE30HHOCTBIO;

- BBIJICJIUTB JIOJITOCPOYHBIA TPEHI-IIUKII C UCTIOIb30BaHueM (puibTpa Xoapuka-IIpeckorra;

- IOCTPOUTH MPOTHO3 TPACKTOPUU PsAla C UCIOIB30BAHUEM a/IalITUBHBIX METOJIOB MPOTHO3UPO-
BaHUS;

- IPOBEPUTH TUIIOTE3y 00 UHTETPUPOBAHHOCTH UCXOIAHOTO psAJa U OMpPENEInTh, Kakue nmpeodpa-
30BaHUS HEOOXOIMMBI JUIsl €T0 IIPUBEACHUS K CTAlMOHAPHOCTH;

- onpenenuth nopsiaku Mmoaerun ARIMA, Hanbosee afeKBaTHO ONMKCHIBAIOIICH TPACKTOPHIO ATO-
ro psijia, 1 NOCTPOUTh HHTEPBAIbHBIA MPOTHO3 JWHAMUKU Dsiia C HCHOJIB30BAaHUEM MOJENIU
ARIMA.

3anaua 19.

B ¢aiisne salesl.wfl npuBeneHsl ciaeayromiye TaHHbIC:

S — 00beM MpoJak KOMIaHUU | B TEKyIIUX (IEPEMEHHBIX ) LIEHaX;

PPi — MH/IEKC LIEH MPOU3BOAUTEICH.

TpeOyeTcst MOCTPOUTH MPOTHO3 MPOJAX KOMIAHUU | B MOCTOSIHHBIX I1eHax a0 IV kBaprana 2021
r. ¢ ucnoaszoBanueM monean ARIMA Bbokca-/[>xeHKuHCcA.

3amaya 20.

B ¢aiine bal_eu.xls npuBenensl manHbIe 0 MPOU3BOJCTBE, MOTPEOICHUH, YKCIIOPTE U UMITOPTE
pa3IUYHbIX 3HEeproHocureneut (yris u topda, cbipoit HepTH, HEPTENPOIYKTOB, IPUPOJHOTO Ta-
3a, AJEPHON SHEPrHH, THIPOIHEPIUH, T€OTEPMAILHON U COJTHEUHOW 3Hepruu, 6uortormaa). B
daiine gdp_eu.xIs mpuBeneHs! nanHbie 0 quHaMKKe peanbHoro BBIT EBpomnetickoro Coro3a.
Tpebyercss mocTpouth mporHo3sl 3HeproeMkoctd BBIT EBpormeiickoro Coro3a mo paznudHbIM
sHeproHocuTensaM Ha nepuox 10 2030 r. u crenatb BbIBOJBI 00 M3MEHEHUU CTPYKTYpPHI dHEpre-
tudeckoro O6ananca EBponeiickoro Coroza. Mcnomnb3ys aganTUBHBIE METO/bI IPOrHO3UPOBAHUS
U YUUThIBasi OaJlaHCOBBIE COOTHOIICHUS MEXIY MPOU3BOICTBOM, MOTPEOIEHUEM, IKCIIOPTOM U
UMIIOPTOM, TpeOyeTcsl MOCTPOUTh MPOTHO3 crpoca Ha uMnopT EBpormeiickum Coro3oM paznuy-
HBIX HEProHOCHUTENeH (B MEPBYIO ouepeslb — ChIpOi HETH U MPHUPOJHOTO raza) Ha MEepuojl 10
2030 .

3amaua 21.

B ¢aiine gdp.wfl npuseneHs! cieayromiye KBapTalbHbIC TaHHbBIC!

gdpr — peanbubiii BBIT Poccuu B octosiHHbIX 11eHax (o 2014 r. — 6e3 yuera qaHHbIX 110 KpbiM-
cKoMy (denepaabHOMy OKpyry, ¢ 2014 r. — ¢ BKIIOYeHHEM AaHHBIX 110 KpbIMCKoMy denepanb-
HOMY OKPYTY);

brent — nena Ha HedTH Mapku Brent.

Tpebyercs:

- NPOBECTH TpapUyecKuii aHaNINU3 COTIACOBAaHHOCTH TUHaMUKH peanbHoro BBII Poccun u nen
Ha HE(DTh;
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- IPOBEPUTH THUIIOTE3BI O TOM, SIBISETCS JU II€Ha HAa HePTh NMPUUUHON 1o ['pelHmKepy st pe-
ansHoro BBII Poccuu, a peansubiii BBII Poccun — npuuunoit no ['peitHpxepy /uis LIeHbI Ha
HE(TD;

- OLIGHUTH MOJEJb KOPPEKIMH OIINOKHU, OTpaXkarollel 3aBUCUMOCTh IUHAMUKH peaibHoro BBII
Poccum ot iuHaMuKH 11eH Ha HE(Th;

- MPOBEPUTH TUIIOTE3Y O TOM, MOBJIHUSIO JHU BKIOUYeHHE B coctaB Poccun Kpemmckoro dene-
pPaIBLHOTO OKpYTa M IMOCJIEIOBABIIIEE 32 ITUM BBEACHUE PEKUMA CAHKIIUNA HA U3MEHEHUE YPOBHS
peansHoro BBII Poccun;

- TIOCTPOHUTH MOJIENBbHYIO TpaekTopuro peanbHoro BBII Poccum B mpenmectByronue roisl B
MIPEANOJI0KEeHNH, 4TO HaunHas ¢ 1 kBaptana 2004 . nensl Ha HeTh Mapku Brent crabmipHO
nepxxanmuch Ha ypoBHe 30 momr. CIHIA 3a Gappenb, M CPaBHUTH €€ ¢ PaKTUIESCKOU TpaeKTopuei
peansHoro BBII Poccun;

- ONPEIEIUTh ONTHMHUCTUYCCKUH, OKUTAEMBIN M MECCUMUCTHYCCKHUI MPOTHO3BI JTUHAMHKY IICH
Ha HedTh Mapku Brent u mocTpouTh COOTBETCTBYIOUIME MM MPOTHO3bI IWHAMUKH PEATbHOTO
BBII Poccumn.

3amaua 22.

B ¢aiine usa_oil.wfl npuBezeHsI ciaeayone JaHHbIC:

gdpr — peanbubiii BBIT CIIIA B MOCTOSIHHBIX I[CHAX;

wti — ieHa Ha HeTh Mapku WTI,

ppi — unaekc nex npousoauteneii CIIA.

Tpebyercs:

- IPOBEPUTH TUIIOTE3BI O TOM, SIBISICTCS JIU IIeHa HAa HePTh NMPUUUHON 1o ['pelHmxepy st pe-
anpHoro BBII CIIIA, a peansubiii BBIT CLIA — npuunnoii mo ['pelinmkepy Ui eHbl Ha HEPTh;
- OLIGHUTH MOJEINb KOPPEKIMH OIINOKHU, OTpaXkarolleld 3aBUCUMOCTh IUHAMUKH peaibHoro BBII
CIIIA oT nuHaMuKHU LIeH Ha He(Th;

- MPOBEPUTH TUMOTE3Y O TOM, UMelN Ju MecTo nocie 2005 r. CTpYKTYpHBIN CABHUT MapamMeTpoB
MOJIETH.

3amaua 23.

B ¢aiine dollar.wfl npuBeaeHs! cieayonue JaHHBIC 0 HTOTAM €KETHEBHBIX TOPTOBBIX CECCHI:
usdrub — xypc nomnapa CLIA k poccuiickomy pyoiro;

brent — riena Ha HedTH Mapku brent.

Tpebyercs:

- IpoBecTH Tpaduueckuit ananus 3aBucumMoctH Kypca aosutapa CIIA k poccuiickomy pyoito oT
1IeH Ha He(Th;

- IPOBEPUTH TMIOTE3Y 0 KoMHTerpauuu kypca noinapa CIIA k poccuiickomy pyOiio U LieH Ha
HE(TH,

- OLIEHUTh PErpeccu KOMHTETPALMOHHOW B3aUMOCBSI3U MexAy Kypcom nomnapa CIIA k poc-
cuiickoMy pyOIIro U [IeHOH Ha HEPTh U MIPOBECTH CPABHUTEIBHBIN aHAU3 allbTEPHATUBHBIX CIIe-
nuduKanun;

- paccuuTaTh paBHOBeCHBIH Kypc noimapa CIIA x poccuiickoMy pyoOIto IpH pa3InyHBIX [[EHAX
Ha HE(Tb;

- OLICHUTH MOJIENIb KOPPEKIIMU OIMHUOKH, OMUCHIBAIOIIYIO KPATKOCPOUHYIO TUHAMUKY Kypca J0J-
napa CIHIA k poccuiickomy pyouTro;

- MPOBEPUTH TUIIOTE3y 00 aBTOPETPECCHOHHON YCIOBHON T'€TePOCKETACTUIHOCTH OCTaTKOB MO-
JIeTN KOPPEKITMU OMHUOKH ¥ TIPH HEOOXOIMMOCTH TIEPEOLICHUTh MOJIETTh C Y4€TOM aBTOPETPECCH-
OHHOM YCJIIOBHOW reTE€POCKETACTUUHOCTH OCTATKOB.

3amaua 24.

B oaiine usdmod2.wfl npuBeneHs! crieayronye JaHHbIE:

usd — oomenHsIi kKype postapa CIIA k pyOutto kK Ha KOHEI[ MeCsIIa,;

brent — nena na Hedts Mapku brent Ha koner; mecsiia,

Cpi — MHJCKC MOTPEOUTENBCKUX 1IeH Poccuu Ha KOHEI[ Mecsa,;

Cpi_usa — unaekc norpedutensckux ned CIIIA Ha KoHel MecsIa,
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eurusd - oOMeHHbI# Kype eBpo k gosuiapy CIIA Ha koHel[ MecsIia.

TpeOyercs:

- IPOBEPUTH I'MIIOTE3Y O CYIIECTBOBAHMU KOMHTETPALIMOHHOM 3aBUCUMOCTH MEXYy KypCcoM J10JI-
napa CIIA k pyOiro 1 IpyrumMu MaKpO3IKOHOMHUYECKUMU (haKTOPaMU;

- OLICHUTH PETPECCUI0, OTPAXKAIOILYI0 KOMHTETPALIMOHHYIO 3aBUCUMOCTh MEXKIY KypcoM J10Ji1a-
pa CHIA x py0uito ¥ JpyruMu MakpO3KOHOMUYECKHUMH (paKkTopamu,

- IPOBEPUTH TUIIOTE3Y 00 OTCYTCTBUH CTPYKTYPHOTO C/IBUTA MapaMeTpoB moaemu B 2014 r.;

- OLEHUTH MOJIeJbh KOPPEKIMU OMINOKH, OTPAKAIOIIYI0 KPATKOCPOUHYIO JTUHAMHUKY Kypca A0JI-
napa CIIA k py06uito mpu U3MEHEHHH PAa3TUYHBIX MAKPOIKOHOMUYECKHUX (PAKTOPOB,;

- OmpenenuTh paBHOBeCHBINH Kypce noiuiapa CILIA k pyOimto mpu pa3iuyHbIX 3HAYEHUSX LIEH Ha
HEPTH U APYTHX MAKPOIKOHOMUYECKHX (PaKTOPOB.

3agaua 25.

B ¢aiine stocks.wfl npuBeneHsl ClieAyIONIME JAHHBIC MO IEHAM 3aKPbITHSI TOPTOBBIX CECCHI:

rtsi — ungexc PTC (Poccus);

sp500 — uanexe S&P500 (CILIA):

bvsp — unnexc Bovespa (bpazunus);

brent — nena na Hed T Mapku brent.

Tpebyercs:

- IPOBEPUTH TMIOTE3Y O CYIIECTBOBAHWU KOMHTEIPALMOHHOW 3aBUCUMOCTU MEX]Y HMHIEKCOM
PTC, unaexcamul pa3BUTHIX U pa3BUBAOLIUXCS (DOHAOBHIX PHIHKOB U IIEHOW HA HE(TH;

- OLIEHUTH 1O AaHHBIM ¢ Hadana 2007 r. mo cepeauny 2016 r. MomeNnb KOPPEKIIMH OIMIHOKH /ISt
n3Menennii nugekca PTC;

- MPOBEPUTH T'MIOTE3Y 00 OTCYTCTBHM ABTOPETPECCHOHHOM YCIOBHOM IeTepOCKENaCTUUHOCTH
OCTaTKOB U MPU HEOOXOJUMOCTU MEPEOLIEHUTh MOJIe]bh KOPPEKIUU OMIHUOKHU C YYETOM aBTOpe-
TPECCUOHHON YCJIOBHOM F€TEPOCKEIACTUIHOCTH

- IOCTPOUTH MPOTHO3bI JuHAMUKHN uHAekca PTC Bo Bropoi nojgoBune 2016 — 2017 . ¢ ucnob-
30BaHHUEM PaA3IMYHBIX CHEUPUKALUN MOJEIN KOPPEKIIUU OIMIMOKH U CONOCTaBUTh UX C (haKTH-
yeckoi nuHamukon unaekca PTC.

3amaya 26.

B ¢aitne monetar.wfl mpuBeneHs! criemyronyie MecsSUHbIE JaHHBIE MO dKOHOMEKe Poccuu u
BHEIIHUM (aKTopaMm ee pa3BUTHUS:

brent — riera Ha HedTH Mapku brent;

M2 — neHexHbIH arperatr M2,

prod — uHIeKc puU3nIecKoro odbema Mporu3BO/ICTRA;

Cpi — MHJEKC MOTPEOUTEILCKHX IICH;

usdrub — kypc momtapa CIIIA k poccuiickoMy pyosIro.

Tpebyercs:

- IPOBEPUTH T'MIIOTE3Y 00 OTCYTCTBHHM KOMHTETPALlMH PACCMATPUBAEMbIX MAKPOIKOHOMUYECKUX
NIEPEMEHHBIX

- OLICHUTh BEKTOPHYIO MOJIENIb KOPPEKIMH OIIMOOK, OMUCHIBAIONIYIO JUHAMHUKY paccMaTpuBae-
MBIX MaKpOIKOHOMHUYECKUX ITePEMEHHBIX;

- MIOCTPOUTH U MPOAHATU3UPOBATH (DYHKIIMU MUMIYJIHCHOTO OTKJIMKA M JIEKOMITO3UIUM JUCIIEeP-
CUU OIMMOKH MPOTHO3a,;

- TMIOCTPOUTH IPOTHO3 pa3BUTUS SKOHOMUKHM Poccun no xoHua 2018 r., paccmarpuBas LieHy Ha
HeTh U ACHEXKHBIN arperat M2 kak SK30TeHHBIC IEpEMEHHBIE, a HHIEKCHI (PU3NIECKOTo 00bheMa
IPOM3BOJICTBA U MOTPEOUTENBCKUX LIeH U Kypc noiutapa CILIA k poccuiickoMmy pyOiro Kak 9H10-
TeHHbIE TIepEMEHHBIE.

3amaua 27.

B oaiine klein.wfl npuBeaens! cieayromue rogoBeie qaHHbie Mo skoHOMuKe CIIA:

CNh — moTpebieHue;

W1 — 3apaboTHas 11aTa 3aHATHIX B YaCTHOM CEKTOPE;

W2 — 3apaboTHas 1U1aTa 3aHAThIX B TOCY/IapCTBEHHOM CEKTOPE;
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P — IpUObLIb;

| — YUCThIC MHBECTHIINH;

Kk — 3amac kanuTana;

Y — BaJIOBOM JOXOJ;

€ — YaCTHBIN NPOAYKT;

tX — HAJIOr" Ha MPOAYKTHI,

g — rocy1apCTBEHHBIE PACXO/IbI.

Ha ocnoe cneunduxamuun moxaenu | Kineitna TpeOyercs OLIEHUTh CUCTEMY OJHOBPEMEHHBIX
yYpaBHEHMI, XapaKkTepu3yrollyto pa3ButHe 3koHoMHKH CIIA, ¢ moMompio 00BIYHOTO METo/a
HAaUMEHBIINX KBAJpPaTOB, IBYXIIArOBOr0 METO/a HAUMEHBIINX KBaJpaTOB M TPEXIIAroBOro Me-
TOJIa HAMMEHBIINX KBaJApaToB. Takxke clenyeT MPOBECTH aHAINW3 PACXOXKACHUH B 3HAUYCHUSIX
OLICHOK [TapaMeTPOB MOJEIH, MOJYYCHHBIX C UCMOIB30BAHUEM PA3IINYHBIX METOOB.

3anaua 28.

B oaiine macroecm.wfl npuBeneHsl ciaeayrolne KBapTaabHbIe JaHHBIE 10 SKOHOMHKE Poccuu u
BHEIIHUM YCIIOBHSIM €€ pa3BHTHSI:

br — nena na nedrr Mapku Brent;

Cpi — MHJEKC MOTPeOUTENLCKUX 1IeH Poccuu;

Cpi_usa — ungekc nmorpeburensckux men CIIA;

CS — moTpelIieHue;

€X — DKCHOPT;

€XN — pacxo/1bl KOHCOJIUIUPOBAaHHOTO OrokeTa Poccun;

| — MHBECTUIIMH,

Ibr — mporieHTHAs cTaBKa MOCKOBCKOTO PhIHKA MEKOAHKOBCKUX KPEIAHUTOB;

im — uMIoprT;

M2 — neHexHsbIi arperatr M2,

reV — 10X0/1bl KOHCOJIUAMPOBaHHOTO OrokeTa Pocenn;

usdrub — oOMeHHBI# Kypc py0Oss k nosutapy CLIA.

Tpebyercs OLEHUTh CUCTEMY OJHOBPEMEHHBIX YpaBHEHHUH, ONMUCHIBAIOIINX JAUHAMHKY MOTpEO-
JICHWsI, THBECTULIMH, IKCIIOpTa, UMIIOPTA, Kypca pyous k gosutapy CHIA, nnaekca notpeOuTenns-
CKHUX II€H, IPOLIEHTHON CTaBKM MOCKOBCKOT'O PhIHKA MEKOaHKOBCKMX KPEAUTOB, I0XOJIOB U pac-
X0JI0B KOHCOJIUJUPOBAHHOTO OIOKETA.

Ha ocHoOBe o1ieHeHHOM cucTeMbl TpeOyeTcsi MOCTPOUTh CIIEHAPHbIE IPOTHO3bI Pa3BUTHUS POCCHII-
CKOM SKOHOMUKH TP Pa3IMYHBIX BapHaHTaX JMHAMHUKH IIE€H HAa HE()Th M Pa3IMYHBIX MOIX0AaX K
peanu3ayy JeHEeKHO-KPETUTHON NOJIUTUKU (PErYJIMPOBAHUIO TEMIIOB IPUPOCTA JIEHEKHOTO ar-
perata M2).

3amaua 29.

B ¢aiine logit.wfl npuBeneHsl cienyromnue JTaHHbIE 00 y4acTHHKAaX TOJOCOBAHHS 10 MOBOIY
YBEJIMYEHUS HaJlora Ha Cofiep KaHue 1Kol B ropojie Tpos mrata Muunras:

pub — moceriraeT 1 X0Ts ObI OMH PEOCHOK TOCYAAPCTBEHHYIO LIKOITY;

Ppriv — rmocermiaer M X0oTs ObI OIMH PEOCHOK YacTHYIO IIKOIY;

years — cpok IIpOKMBaHMs B JaHHOM palioOHeE,;

teach — paboraer u U30UpaTEenh YUUTEIEM,;

iNC — roI0BOM HOXOJ CEMBH;

tax — ymiaunBaeMblii HAJIOT HA UMYIIECTBO;

yes — mojzepIKa Jin n30upaTesb MOBBIIICHHE HAJIOTa.

TpebyeTcs OLEHUTH JIOTUT- U MPOOUT-perpeccun st oObsICHEHUS (PaKTOPOB, OMpPEEIISTIONINX
BbIOOp M30MpaTensi, a TakKe MOCTPOUTh IpaduK 3aBHCHUMOCTH BEPOATHOCTH TOJIOCOBAHMS 3a
YBEJIMYEHUE HAJIOTOB OT CpOKa MPOKUBAHMS B IAHHOM paiioHe NMPH CPEHEM YPOBHE OCTaJIbHBIX
(bakTopoB.

3amaga 30.

B ¢aiine tuna.wfl nmpuBemeHsl maHeNbHbIE JaHHBIC O MPOJAKaxX TyHIA COPTa A M KOHKYPHUPYIO-
IIMX COPTOB B HECKOJIBKUX Mara3uHax:
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sales_a — o0beM nmpoax TyHIA copTa A;

totsales — o6mmuii 00beM IPOIAK Mara3vHa;

regpr_a — meHa TyHIa copra A;

actpr_a - neHa TyHua copta A ¢ y4eToM CKHJIKH;

feat_a — ycioBue pekiaMbl TyHIIa COpTa A B MarasuHe;,

displ_a — ycimoBue BBIKJIaKH Ha BUTPUHY TYHIIA copTa A

regpr_b — nena tynna copra B;

actpr_b - niena tyHia copta B ¢ yueTom ckuaku;

regpr_c — uena tynua copra C;

actpr_c - nena tynua copra C ¢ y4eToM CKUJIKH,

regpr_d — nena tynna copra D;

actpr_d - niena tynua copra D ¢ yueTom CKUAKH.

st 00bsicHeHUs1 00beMa MPOJaXK TyHIIA copTa A TpeOyeTcsl OICHUTh MOJEIH IyJia, a TAKXKe C
(UKCUPOBAHHBIMH U CITy4aiiHbIMU 3(PPeKTaMu U BHIOpATh U3 HUX HAKOOJIEe MPEAIOYTHTEIbHYIO
10 YKOHOMETPHUECKUM KPUTEPHUSM.

IIpumepHbIe 3a1aHUA 1JI51 IOATOTOBKHU K TECTUPOBAHUIO:
1) dyHKIWs pacpeaeieH s ClyYailHOW BeTMYHHBI IOKA3bIBACT
A) mpezen OTHOILIEHUSI BEPOSTHOCTU MONAJAaHUsI CIIy4ailiHON BEJIMYMHBI B HEKOTOPBIM MHTEpBa
K JUIMHE 3TOr0 MHTEpBaJla PU CTPEMIICHUH JJIMHBI UHTEpBaja K HYJIO
b) BeposTHOCTH TOTO, UTO ciiyyaiiHas BEJIMYMHA [IPUMET 3HAYEHHUE, MEHBIIIEE apryMeHTa (QyHK-
UH
B) BeposiTHOCTH TOTO, YTO Cly4aiiHas BEIMYMHA MPUMET 3HAUYEHUE, OoJbliee apryMeHTa (QyHK-
UH
') 3HaueHre HOPMUPOBAHHOM MEPEMEHHON, COOTBETCTBYIOIIEE 3aIaHHOU BEPOSTHOCTH
2) YKaxuTe, KaKie U3 CTATUCTHYCCKUX XapPAKTEPHCTHK MMEIOT Ty K€ SAMHHILY U3MEPECHUSI, UTO
Y CXOJTHBIE CITyYaliHbIC BETMYMHBI
A) cpennee
b) nucnepcus
B) cpennekBagpaTHuecKkoe OTKIOHEHNE
I') ko3 dunueHT Koppensiuuu
3) VkaxuTe, Kakue W3 MPUBCICHHBIX XaPAKTEPHCTHK BBIOOPKH SIBISIOTCS HECMELICHHBIMU
OILICHKaMH COOTBETCTBYIOILIUX [TAPaMETPOB I€HEPAIbHON COBOKYITHOCTH
A) BbIOOpOUHAs cpeHss
b) BeiOOpouHas qucnepcus
B) BeI6OpOUHas KOBapHaIys
I') BEI0OpOYHBIN KO3PPUIIUEHT KOPPETAUN
4) KoaduuueHt neTepMuHaIIU XapaKTepH3yeT
A) nonio 1ucnepcuy He3aBUCUMOM MepeMeHHON, 00BSICHEHHYIO YPaBHEHUEM PErpeccuu
B) nomto qucniepcun He3aBUCUMOM NEPEMEHHOM, HE OOBICHEHHYIO YPABHEHUEM PErPeCcCUu
B) nonto nucniepcun 3aBUCMMON NEPEMEHHOI, 0OBSICHEHHYIO YPaBHEHHEM PErpecCHu
') nomto aucniepcuu 3aBUCUMOM MepeMeHHOM, He 00bSICHEHHYIO YPaBHEHUEM PErpeccuu
5) Mo roMOCKeIaCTHYHOCTHIO MOHUMACTCS
A) OTCYTCTBHE CUCTEMATHUECKOTO CMEILIEHNUS CIIy4aliHOTO 4JieHa
b) paBeHCTBO AMcniepcHy cy4aifHOTO YieHa BO BCeX HAOIIOIEHUSX
B) orcyTcTBHE 3aBUCHMOCTH MEXAY MOCIIEA0BATEIbHBIMUA 3HAUEHUSIMH CITy4aifHOTO WieHa
I') cratucTryeckas HE3aBUCUMOCTD CIY4YailHOTO WieHa U OOBICHSIOIIEeH epeMEeHHON
6) [Ipu HapymeHnH YeTBepTOro ycioBus ['aycca-MapkoBa MeTO/] HAMMEHBIIIUX KBAIPATOB JaeT
A) HecMmeneHHbIe B 3P PEKTHBHBIE OIEHKH KOA(PGUIIMEHTOB PErPEeCCUH
b) necmemennsie, HO HeA(h(PEeKTUBHBIC OLIEHKH KO (PHUIIMEHTOB perpeccuu
B) cMemennbIe onieHKH K03 (PHUITMEHTOB perpeccuu
') cocrosiTenbHbIE OIIEHKH KOAPDUITUEHTOB PErPECCUH
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7) YxaxuTe, Kakue U3 IPUBEICHHBIX HU)KE YTBEPIKICHU SBISIFOTCS BEPHBIMU

A) nucriepcuu OLEHOK KO3(PHUIUEHTOB PErPECCHH MPSAMO MPOMOPIHOHAIBHBI AUCIIEPCHH CITY-
4aiiHOTIO 4JIeHa

b) nucnepcun oreHok ko3((UIKMEHTOB perpeccuu 0OpaTHO MPOMOPLUOHAIBHBI KBaJAPAaTHOMY
KOPHIO U3 YncIia HaOIro1eHui B BEIOOpKE

B) nmucnepcuu oneHok KO3(QUIMEHTOB pPErpeccH NpsMO MPOMOPLUOHAIBHBI BHIOOPOYHOU
JCTIEPCUN OOBSICHAIONICH NTEPEMEHHOM

I') nucnepcuu oneHOK KO3 (UIMEHTOB perpeccrr oOpaTHO MPOIOPIHMOHAIBLHBI BEIOOPOYHON
JCTIEPCUN OOBSICHAIONICH NTEpEMEHHOM

8) Ilox cranmapTHOM OmKOKOH KO3 (HUIMEHTa PErPECCUU ITOHUMAETCS

A) cMerieHue O1eHKH KOd(pPUIMEHTa pEerpeccuu

b) Teopernueckoe 3HaueHUE CpPeIHEKBAAPATHUECKOrO OTKJIOHEHUs pacmpezaeneHus: koddduim-
€HTa PEerpeccuu

B) BeIOOpOUHas olleHKa CPEAHEKBAAPATUYECKOTO OTKJIOHEHHUsS pacrpeneieHust koddduirenta
perpeccuu

') BeIOOpOUHas OIeHKA t-CTaTUCTUKU

9) Mo ypoBHEM 3HAYMMOCTH IOHUMACTCS

A) BEpOSITHOCTB, C KOTOPOI MO pe3yabTaTaM MPOBEPKU TMIIOTE3bl OTBEpraeTcs UCTUHHAS HyJlle-
Basi TUTIOTE3a

b) BeposTHOCTB, ¢ KOTOPOH MO pe3yibTaTaM MPOBEPKHU TUIIOTE3bl OTBEPraeTcs JOXKHAS HyJeBast
THIIOTE3a

B) BeposITHOCTB, ¢ KOTOPOIl 1O pe3ybTaTaM MPOBEPKH THIIOTE3bI HE OTBEPraeTcsi UCTUHHAS HY-
JeBas THIIOTE3a

') BepoSITHOCTB, C KOTOPOM MO pe3ylibTaTaM MPOBEPKH TMIIOTE3bl HE OTBEPTaeTcs JOXKHAS HyJlle-
Basi TUIIOTE3a

10) Ipu pacyere KPUTHUESCKOTO 3HAYCHUSI {-CTATUCTUKHU B XO/I€ MIPOBEPKH TMIIOTE3bI O 3HAUYCHUU
Kod(puImeHTa perpeccuu Yuciio CTeNeHeH CBOOOIBI ONIPEICIIACTCS KakK

A) yncno oOBSICHIIOMUX NEPEMEHHBIX

B) gucio orieHnBaeMBIX MapaMeTpoB

B) pazHocTs Mexay 4ncioM HaOII0IeHUH B BBIOOPKE M YHCIOM OOBSICHAIOLINX EPEMEHHBIX

') pa3HOCTH MEXIYy YMCIIOM HAOIIOICHHI B BEIOOPKE M YHCIIOM OLIEHUBAEMbIX TapaMeTPOB

11) Ecnu HyneBas TUIOTE3a OTBEpraeTcs MpH yPOBHE 3HAYMMOCTH 2%, TO MOXKHO 3aKIFOYHTH,
YTO OHA

A) oTBepraercs npu ypoBHe 3HaUUMocTH 1%

b) otBepraercs npu ypoBHe 3HaUMMOCTH 5%

B) npunumaetcs npu ypoBHe 3HauMMOocTH 1%

I') npuHMMaeTcs Ipy ypoBHE 3HAYUUMOCTH 5%

12) IIpu npoBepKe rUIOTE3bl C HCIOIB30BAHHEM OJTHOCTOPOHHETO KPUTEPHS

A) xpuTHYecKoe 3Ha4deHHe {-KpUTepus MEeHbIIe KPUTUYECKOTO 3HA4YCHUs {-KpUTepus sl Mpo-
BEPKH TUIIOTE3bI C UCTIOIBb30BaHUEM JIBYCTOPOHHETO KPUTEPUS MPU OAMHAKOBOM YPOBHE 3HAUH-
MOCTH

B) kputnueckoe 3HaueHue t-KpuTepHs paBHO KPUTHUECKOMY 3HAUEHUIO t-KpUTEpHs s IpOBeEp-
KW THUTIOTE3bI C MCIIOJIb30BAHUEM JIBYCTOPOHHETO KPUTEPHS MPU OAMHAKOBOM YPOBHE 3HAUYUMO-
CTH

B) xputnyeckoe 3HaYeHHE t-KpUTEpHs paBHO KBAaJIpPaTHOMY KOPHIO KPUTHUYECKOTO 3HAa4YeHHs -
KPUTEPHsI JJIS1 IPOBEPKH TUIIOTE3bI C UCIIOIB30BAHUEM JIBYCTOPOHHETO KPUTEPHs IPU OJUHAKO-
BOM YpOBHE 3HAYHMMOCTH

I') xpuTnueckoe 3HaueHue {-KpuTepusi OOJbIlIe KPUTHUECKOTO 3HAUYEHUs t-KpuTepus U Ipo-
BEPKH THUITOTE3bI C UCTIONB30BaHUEM JIBYCTOPOHHETO KPUTEPHS MPH OJMHAKOBOM YPOBHE 3HAYH-
MOCTH

13) F-cratuctrka st MPOBEPKH HYJIEBOM THIOTE3bI 00 OTCYTCTBUU OOBSACHSIONIEH CIIOCOOHO-
CTH y YpaBHEHHsI PETPECCUU ONPEIEICTCS KaK
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A) OTHOLIEHHE OCTATOYHON CyMMBI KBapaTOB B pacyeTe Ha OJHY HE3aBUCUMYIO IIEPEMEHHYIO K
00BSICHEHHON CyMM€ KBa/IpaToOB B pacueTe Ha OJJHY CTEIIEHb CBOOObI

B) oTHOmIEHNE OCTaTOYHON CyMMBbI KBaJpaTOB B pacdeTe Ha OJHY CTENeHb CBOOOMBI K 00Bsic-
HEHHOI cyMMe KBaJJpaTOB B pacyeTe Ha OJIHY HE3aBUCUMYIO IEPEMEHHYIO

B) oTHOmIEHNE 00BACHEHHON CyMMBI KBaJIpaTOB B pacueTe Ha OJHY HE3aBUCHMYIO IEPEMEHHYIO
K OCTaTOYHOH CyMMe€ KBaJIpaTOB B pacueTe Ha OJHY CTEIeHb CBOOOIbI

') oTHOLIEHNE OOBSICHEHHON CYMMBI KBaIpAaTOB B pacyeTe Ha OJIHY CTETEHb CBOOOIBI K OCTa-
TOYHOU CyMM€ KBaJIpaTOB B pacueTe Ha OJHY HE3aBUCHUMYIO [IE€PEMEHHYIO

14) t-xpurepuil Uis NPOBEPKH THIIOTE3bI O PABEHCTBE HYJIO Kod(pduumeHra perpeccuu u F-
KPUTEPHH AJIs1 IPOBEPKH T'MIIOTE3bl 00 OTCYTCTBMM OOBSCHAIOLIEH CIIOCOOHOCTH y YpaBHEHUS
perpeccuun

A) ABIAIOTCA SKBUBAJEHTHBIMU B CIy4ae MApHOTO PErPEeCCMOHHOIO aHajlu3a MpU UCHOJIb30Ba-
HUH JBYCTOPOHHUX KPUTEPHEB

b) sBisit0TCS 3KBUBAJICHTHBIMU B CIIy4ae MapHOI'0 PErPECCUOHHOrO aHalN3a MPHU MCII0JIb30BaHUN
OJTHOCTOPOHHUX KPUTEPHEB

B) sBRAIOTCS SKBUBAJIEHTHBIMU B ClIydyae MHOKECTBEHHOI'O PErPeCCHOHHOrO aHajau3a IpH HC-
MOJIb30BAHUU JIBYCTOPOHHHUX KPUTEPUEB

') He ABIAOTCS SKBUBAJIEHTHBIMU HU MIPU KAKUX YCIOBHSIX

15) 99-npoLieHTHBIN IOBEPUTEIILHBII HHTEPBA

A) BXOJIUT Kak MOAMHOXXECTBO B 95-NIPOLIEHTHBIH JOBEPUTEIbHbII HHTEPBAI

b) Bkitouaer B ce0s1 95-npo1IeHTHBIIN 10BEPUTEIbHBIA HHTEPBAT

B) wactuuHo nepecekaercs ¢ 95-IpOLEHTHBIM JOBEPUTEIbHBIM HHTEPBAIOM

I') coBnaaeT ¢ 95-mpoLEHTHBIM JJOBEPUTEIBHBIM HHTEPBAIOM

16) Kakue TpeOOBaHUS B MOJICIIN PETPECCHOHHOIO aHAKM3a MPEIbSBISIOTCS K PacHpeIe/ICHUIO
CITy4aifHOTO YWICHA &j, @ IMEHHO K €ro MaTteMaTuueckomy oxuianuto E(gj) u qucnepcun D(g;):
A) E(g)=1, D(g))=c*

b) E(&i)=0, D(&i)=0

B) E(&)=0, D(&j)=0"

') E(i)=1, D(¢;)=0

17) Yto MUHUMH3HPYETCS COTTACHO METOIy HAUMEHBIIINX KBaIPATOB

20y
B) ianllyi—f/i
B) gnl‘,(yi—yi)
) 2(%—%)2

18) TouHOCTh BBIOOPOYHBIX OIEHOK KOA(DPHUIMEHTOB YpaBHEHUS MHOXKECTBEHHOH perpeccuu
BO3pacTaer

A) npu yBeTMYEHUH JUCTIEPCUU CIIy4allHOTO YJeHa

b) npu yBennuenun yncia HabIIOACHUN B BBIOOPKE

B) npu yBenuuenun nucnepcun 00bSCHSAIOMUX IEPEMEHHBIX

I') npu yBenuyeHnn Ko3hGUIHEHTOB KOPPETSALMU MEXKIY OOBSICHAIONMMH NEPEMEHHBIMU

19) ITox MyJIbTHKOJUTHHEAPHOCTHEO MOHUMAETCSI

A) HecTporas JUHEWHas 3aBUCUMOCTb MOCJIEAYIONIMX 3HAYEHUI CIyyaillHOTO 4YjieHa OT Npejibl-
JTYLITUX

B) nectporas nuHeiiHas 3aBUCUMOCTb MEXY OOBSICHSIOUIMMHU ITEPEMEHHBIMH, BeyIas K MOJIy-
YEHUIO HEHAJIe)KHBIX OLEHOK KOA()(PHUINEHTOB ypaBHEHNsI MHOXKECTBEHHOMN perpeccun

B) paBeHcTBO ucnepcuu CiiydaifHOrO 4€Ha BO BCEX HAOMIIOICHUAX
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') paBeHCcTBO KO3 (hUIIMEHTA TeTEPMUHAIIMY €AUHULIE

20) Curyanusi, Ipx KOTOPOH t-TecThl IJIsl Ka)KIOW HNEPEeMEHHON YpaBHEHHs HE IO3BOJISIIOT OT-
BEPrHYTh TUIIOTE3Y 00 OTCYTCTBUU y HUX OOBACHSIONIEH criocoOHOCTH, a F-TecT as ypaBHEeHUs
B 1IEJIOM I103BOJII€T OTBEPrHYTh HYJIEBYIO THIIOTE3Y 00 OTCYTCTBUM OOBACHSIOLIEH CIOCOOHOCTH
Y YpaBHEHHUS B LIEJIOM

A) HEBO3MOIKHA

B) BO3MOKHA TIpU yCIIOBUH, YTO OOBSICHSIOUINE IEPEMEHHBIE SABIISIOTCS HEKOPPEINPOBAHHBIMHU
B) B0o3MOXHa NpH yCIOBUH, UTO OOBACHSIOIINE IIEPEMEHHBIE SBIISIOTCS TECHO KOPPEIMPOBAH-
HBIMU

I') BO3MOXKHA NIPH yCIOBUU HMCIIOJIB30BaHUS OJHOCTOPOHHETO KPUTEPHsI U HEBO3MOXHA IIPU HC-
MI0JIb30BAHUU JIBYCTOPOHHETO KPUTEPHS

21) IIpu BBeieHHU B ypaBHEHUE PErpecCHU HOBOW IMEPEMEHHOI CKOPPEKTUPOBAaHHBINA K03 hu-
[IUCHT JAETEPMUHAIIMN BO3PACTAET, KOT/1a

A) k03¢ HUIUEHT perpeccuu MpH 3TOH NEPEeMEHHON CTaTUCTUYECKH 3HAYUMO OTIMYAeTCs OT HY-
751 Ha ypoBHE 3HaunuMocTu 1 %

b) ko3¢ dunment perpeccun npu 3Toil nepeMeHHON CTATUCTUYECKU 3HAYMMO OTJIMYAETCs OT HY-
JIs1 Ha YpOBHE 3HaYMMOCTH 5%

B) abcontoTHoe 3HayeHHe t-CTAaTMCTUKHU JUIsl IPOBEPKMU TMIIOTE3bl O 3HaYeHUH Ko3(hduiueHra
npu 370 nepemeHHon Ho: f=0 Gonpme 1 mo abconroTHOM BeTnunHe

I') aGconroTHOE 3HaueHHe t-CTAaTUCTUKM JJIs MPOBEPKU TMIIOTE3bl O 3HAUYCHUM Kod3(duuneHTa
npu 370 nepemeHHon Ho: f=0 Gonpiie 2 mo abCoMOTHOI BeTHUnHE

22) Ecnu B oLieHHBaeMoOeE 10 BBIOOPKE YpaBHEHHE PErPECCHU HE BKIIFOYACTCSI IIEPEMEHHas1, IPH-
CYTCTBYIOIIasi B UCTHHHOW 3aBUCHMOCTH, TO TOJIyYE€HHBIE OLIEHKH KOA(PPHUIMEHTOB PErpecCcuu
SBIISIIOTCSI

A) HeCMeTeHHBIMH U YPPEKTHBHBIMH

b) HecmeieHHBIMU, HO HEAPPEKTUBHBIMU

B) cmemenHbIMu

I') ceepxahhpekTrBHBIMU

23) Ecnu B onieHMBaeMoe 10 BEIOOPKE YpaBHEHHE PErPECCUU BKIIFOUACTCS TIEpEeMEHHas1, HE TIPH-
CYTCTBYIOIIasi B UCTUHHOM 3aBUCHMOCTHU, TO TOJIy4YE€HHbIE OLIEHKU KOA((UIIMEHTOB PErpeccuu
SIBIISTIOTCSI

A) HecMelleHHBIMH U 3P PEKTUBHBIMU

b) HecMmeneHHbIMH, HO HEA((HEKTUBHBIMU

B) cMemenHbIMu

I') cBepxadhexTuBHBIMU

24) OCHOBHBIM HEIOCTATKOM aJrOPUTMOB OLICHHBAHUS HEIMHEHHOW PerpecCcuu sBISETCS

A) Gonbiiue 3aTpaThl BPEMEHH Ha MPOBEJICHNE PACUe€TOB

B) cnoxxHoCTh BBIOOpA ONTUMANIBHOM (hOPMBI (DYHKIIMOHATBHOHN CrIeU(pUKAIIMA MOJIEIN

B) BO3MOKHOCTB TMOJTydeHHsI OIIEHOK MapaMeTPOB, COOTBETCTBYIONIMX JIOKAIFHOMY, a HE TJIO-
06aTbHOMY MUHUMYMY (YHKIIMU OIIHOKH

') HEeBO3MOXKHOCTH pacuera CTaHJapPTHHIX OMHOOK K0P PHUIIEHTOB

25) KoappuumeHT 31acTHIHOCTH ONPEeIsIeTCs] Kak

A) U3MeHeHHe pe3yIbTaTUBHOTO MPU3HAKA TP U3MEHEHNHU (PaKTOPHOTO NMPU3HAKA HA SAUHUILY
B) npouenTHOE M3MEeHEHUE Pe3yIbTaTUBHOIO MPU3HAKA MPU U3MEHEHUH (DaKTOPHOTO MpU3HAKa
Ha 1%

B) npousBogHas GpyHKIIMH 3aBUCHMOCTH pe3yJbTaTUBHOTO MPU3HAKa OT (PAaKTOPHOTO MpHU3HAKA
') oTHOIIEHNE 3HAYEHUS PE3yIBTATUBHOTO MTPU3HAKA K 3HAYCHUIO (DaKTOPHOTO TIPU3HAKA

26) Monens Buna i = o + P1 X + B2 X+ .+ Bk X + & HasbIBaETCS

A) noaMHOMHUATBHON

B) norapudmuyeckn nuHeHON

B) crenennoit

I') sxcrioHeHIMaIbHON

21



27) Mopens Buaa Yi = Bo + B1 / X + & Ha3bIBaeTCs

A) OJTMHOMHAIIEHON

B) obparHoii THepOOTIUeCKO

B) momynorapudpmudeckoit

I') crenennoi

28) Mogens Buaa In'y = By + B1 In X + € Ha3pIBacTCs

A) norapupmMUUecKy JINHEHHON

b) 060061menHoi TorapuMudecKoi

B) nonynorapudmuueckoi

I') crenennom

29) Kybuueckas GpyHkmms Yi = o + By X + B2 X2 + B3 X° + & MOKeT ObITh IPHBE/ICHA K THHEHHO-
MY BHJy C TOMOUIBIO CJIEIYIOIUX MpeoOpa3oBaHmi:

A) 3aMeHa IepeMEHHBIX

b) norapudmupoBanue obenx yacTeil ypaBHEHUS

B) 3amena nepeMeHHBIX U IorapuMupoBaHHe 00eUX YacTell ypaBHEHHS

') uckroyeHue TUIIHUX TEPEMEHHBIX

30) [ns OLEHKH HEU3BECTHBIX MAPaMETPOB B HEIMHEHHBIX MOJAECISX HCIOJIB3YIOT CICIYIOIIHEe
METO/IBI:

A) 3aMeHa epeMEeHHbIX

b) norapudmupoBanue obenx yacTeil ypaBHEHUS

B) uckitoueHne TMITHUX TIEPEMEHHBIX

') u3Bnevyenne KBaApaTHOTO KOPHS

31) I'eTepocKenaCTUYHOCTh OCTATKOB B PErPECCHOHHBIX MOJICISIX 03HAYACT, YTO OHH UMEIOT
A) OIMHAKOBYIO TUCIIEPCUIO JIJIS1 BCEX HAOIOIeHU

b) yBennuuBaromyrocs (yMEHBIIAIOUTYIOCS ) JUCTIEPCHUIO JJISI BCEX HAOIIOICHUN

B) oanHakoBoe MaTeMaTHUECKOE OXKUaHKE JJIsl BCeX HaOII01eHU

I') yBenmumBaromeecs: (yMEHBIIAIONIEECs ) MATEMAaTUUECKOE OKHUIaHUE IJIST BCEX HAOII0ICeHUIA
32) B ciiyyae reTepocKeIaCTUIHOCTH METO/I HAMMEHBIINX KBAIPATOB J1aeT

A) HecMmenieHHbIe 1 9P PEKTUBHBIE OIEHKH KOAI(PPUIIUEHTOB PErpeccuu

b) nHecmemenusie, HO HedHEKTUBHBIE OLIEHKH KOA((OUIIMEHTOB perpeccuu

B) cmemienHble onieHKH KO3 GUIIMEHTOB PErpeccuu

I') cBepxahekTrBHBIE OLIEHKU KO3()(DUIIMEHTOB perpeccun

33) B3BelieHHbIi METO/T HAMMEHBIITNX KBAaJPATOB OCHOBAH Ha

A) cinoxeHnn HaOMI0IeHUH CO CpeTHEKBAAPATUYECKMMU OTKJIIOHEHUSMH CITY4ailiHOTO 4JieHa
b) BeunTanuu U3 HaOIIOACHUN CpeIHEKBAIPATUUECKUX OTKJIOHEHUHN CIIy4aiiHOTO YjieHa

B) ymHOXeHun HaOMr01eHUI Ha CpeIHEKBAPaTUUECKUE OTKIOHEHHSI CITy4aifHOTO YJIeHa

I') nenenun HaOIIOEHUI HA CPEIHEKBAPATUYECKUE OTKJIOHEHUS Cy4aiiHOTrO WieHa

34) B cny4ae aBTOKOPPEISIIH CITy4aiiHOTO WieHa METO/I HAMMEHBIINX KBaPaTOB 1aeT

A) HecMmenieHHbIE B (P PEKTUBHBIE OIEHKH KOA(PPUIIUEHTOB PErPeccruu

b) necmemennsie, HO Hed(h(PEeKTUBHBIE OLIEHKH KOA()(PHUIIMEHTOB perpeccuu

B) cmemnienHble orieHKH KO3QGUIIUEHTOB perpeccuu

I') cBepxadhexTuBHBIE OLIEHKH KO3()(DUIIMEHTOB perpeccuu

35) Ilpu HaNUYKH TTOJIOKHUTEILHON aBTOKOPPEIISIMU CIYIaifHOTO WwieHa cTatucTuka Jlapouna-
YoTcoHa npuHUMAaeT 3HAUYEHUs B TUAMa30He

A)or-1 100

b)or-2 100

B) ot 0 1o 2

INor2 o4

36) ITompagka Ipaiica-YuHCTEHa TO3BOJIAET

A) o1leHUTh 3HaUYeHUE KO PUIMEHTA YACTHON aBTOKOPPEISLIUY BTOPOTO MOPSIKa

b) ckoppekTupoBaTh O1eHKY cTaTuCcTHKU JlapOrHa-Y oTCOHA [j1s Citydasi, KOT/1a perpeccus
BKJTIOYAET JIATOBBIE OOBSICHAIONIUE ITEPEMEHHbIC
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B) coxpanuTh nepBoe HaOIIOICHNE TIPU PeATU3aLUU POIEAYPHI YCTPAHSHUS aBTOKOPPEIISIINU
CIIy4ailHOTO WieHa

') momy4uTh HECMEIIIEHHBIC OIICHKH CTaHAPTHBIX OIMUOO0K

37) B xopori1o mogo0paHHON MOIETH OCTATKU JTOJKHBI

A) UMeTh HOPMAJIbHBIN 3aKOH PACIPEACIICHHs C HYJIEBBIM MaTEMaTUYECKUM OXKUIAHUEM U T10-
CTOSIHHOM Jucrnepcuen

B) ObITh HEKOPPEIUPOBAHHBIMU

B) umeTh sKCIOHEHIIMANBbHBIN 3aKOH pacipe/leIeHUs

') ObITH Xa0THYHO Pa30pPOCaHHBIMH

38) CrannoHapHbIe BpEMEHHbBIE PSI/IbI XapaKTEPU3YIOTCS

A) IOCTOSIHHBIM CPEAHUM

b) mocTostHHOM nucniepcueit

B) nocrositHHbIM 3HaueHUEM YpOBHEHU psija

') mocTosTHHBIM 3HaYEHHEM TMEPBBIX PA3HOCTEH YpOBHEH psiia

39) Eciu BpeMeHHOM psill XapaKTepHU3yeTCsi OTHOCHTEIBHO MOCTOSIHHBIMH TEMITAMU HPUPOCTA,
JUISL €70 aHATUTUYECKOTO BHIPABHUBAHUS MCIIOIB3YETCS

A) nuHelHas QyHKIUSA

b) norapudmuyeckas pyHkims

B) skcnioneHnmanbHas GyHKIUsA

I') cunyconnanbHas GyHKIUSL

40) Ecnu aMIuuTyna Ce30HHBIX KoJicOaHMH BPEMEHHOTO psia BO3pAcTacT MPH YBEIUYCHUH
YpOBHEH psAzia, CE30HHOCTH OMUCHIBACTCS

A) agIUTUBHOMN MOJIETIBIO

b) MynpTUIIIMKATUBHON MOJIENBIO

B) norapudmuyeckoit Moaenbo

I') cunyconnanbHON MOIENbIO

41) YBenuueHHWe 3HAYCHHI MapaMeTPOB agamnTallid aJIalTHBHBIX MOJENIEH MPOTHO3UPOBAHUS
MPUBOUT

A) K TOBBIIIIEHUIO CKOPOCTH PEAKIIUU HAa U3MEHEHHE TeHICHIIUN

b) x Oonee rmaakoii puiIbTpauu cay4alHbIX OTKJIOHEHHUH

B) k yBenuueHuto J0BEpUTEILHOIO HHTEPBaIa MPOrHO3a

') K yMEHBIIIEHUIO JOBEPUTEIHHOTO MHTEpPBaja MPOrHO3a

42) AnanTuBHAs MOJEIb MPOTHO3UPOBAHUS, YUUTHIBAIOIIAS THHEHHBIA TPEHI U MYJIbTUILUIAKA-
THUBHYIO CE30HHOCTb, Obll1a pa3paboTaHa

A) P.bpayHom

b) U.XonTom

B) I1.Yunrepcom

I') I'.Teitnom u C.Beitmxem

43) AnmantuBHas Mojenb nporaosupoBanus [ .Teinma—C.Beiika MOXET HCIOIB30BATHCS MPU
MPOTHO3UPOBAHUU BPEMEHHBIX PSAJIOB, XapaKTEPU3YIOIIUXCSA

A) TMHEHHBIM TPEHIOM H aJITUTUBHON CE30HHOCTHIO

b) nuHEWHBIM TPEHAOM U MYJIbTHILTUKATUBHON CE30HHOCTHIO

B) skcrioHeHIIMATbHBIM TPEHIOM U JJTATHBHON CE30HHOCTHIO

I') skcnOHEHIMAIBHBIM TPEHAOM U MYJIbTHUIUIMKATUBHONW CE30HHOCTHIO

44) OcuoBHoe mpenmyiiectBo Moaead ARIMA 1o cpaBHEHHIO ¢ aJallTHBHBIMH MOJEISMHE TIPO-
THO3UPOBAHUSI COCTOUT B TOM, UTO OHA

A) HOCHUT YHUBEpPCAbHBIN XapakTep W aJIeKBAaTHO OMHUCHIBACT JUHAMUKY OOJIBIIMHCTBA BCTpE-
YaroUIUXCs Ha IPAKTUKE BPEMEHHBIX PSIIOB

b) no3BoisieT CTpOUTH TOBEpUTENbHBIE HHTEPBAJIbI JJIs1 IPOrHO30B

B) yuuTsiBaeT npuHIMNI TUCKOHTHPOBAHUS HH(POPMAIIMH MTPH MTOCTPOSHUH MPOTHO30B

') yuuThiBaeT ce30HHBIE KOJIeOaHUs MPU TOCTPOEHUH MPOTHO30B

45) Ilpu3HakaMu CTAIHOHAPHOTO BPEMEHHOTO Psi/ia SBISIOTCS
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A) Hanu4uue TpeHaa

b) 3aTyxaHue aBTOKOpPEISILIMOHHON (PYHKIIUH IIPH YBETUYEHUH Jlara

B) n3mMeHunBOCTb aMIIIUTY/IbI KOJIEOAHUIM YPOBHEH psiia Ha pa3IMYHBIX €0 y4acTKax

I') aBTOKOppPEIALMS OCTATKOB

46) B mporecce CKOJIB3SIIET0 CPETHETO TEKYIINI YPOBEHb BPEMEHHOTO psijia POPMUPYETCsl Kak
A) cymMMa cpeiHero ypoBHs psijia, CllydailHOro BO3J€HCTBUS B JaHHBI MOMEHT BPEMEHM U JIU-
HEHOI KOMOMHAIIUY CITy49ailHBIX BO3JICHCTBUI B MPEABIIYIIIE MOMEHTHI BpEMEHU

b) cymma crnydaitHoro BO3ACHCTBHSA B JaHHBIM MOMEHT BPEMEHU M JIMHEWHOW KOMOWHAITUU
YpOBHEN psiJia B NPEAbIIyLIIE MOMEHThI BpEMEHU

B) cymma skcroHeHIIMaIbHON CpeTHEeH YPOBHEH BPEMEHHOTO Psijia U CIIy4allHOTO BO3/ICHCTBUS B
JTaHHBIA MOMEHT BPEMEHU

I') cymma npesiaymx ypoBHei psjia

47) Eciu yacTHas aBTOKOPPEISIIMOHHAsT (DYHKIIMS CTAIIMOHAPHOTO IMpOoIecca pe3Ko 00phIBaeTCs
Ha jare 1, a aBTOKOppessLMOHHas (PYHKLUS IUIABHO 3aTyXaeT, TO UMEET MECTO

A) npo1iecc aBToperpeccun NepBoro nopsaKa

b) npotiecc ckonb3s11ero cpeiHero nepBoro nopsiaka

B) cMmeranHbIil npoliecc aBTOPErpeccuu — CKOMb3AIIET0 CPEAHErO IEPBOTO MOPsIIKa

I') cnyuaiinoe OnyxxaaHue

48) B cinydae mporecca Ce30HHOTO CKOJIB3SIIETO CPEJHEr0 MEPBOro MOpPsIKa

A) aBTOKOppeISIIMOHHASA (DYHKIMS IUIABHO 3aTyXaeT Moce jara, KpaTHOro MepHoy CE30HHOCTH
b) yacTHas aBTOKOppeIIIMOHHAs (DYHKIHS IJIAaBHO 3aTyXaeT MOocJje jlara, KpaTHOTo MepHoay ce-
30HHOCTH

B) aBTokoppensunonHas GpyHKIHS JEMOHCTPUPYET MUKH (BBIOPOCHI) Ha Jlarax, KpPaTHBIX MEpUO-
Jly CE30HHOCTHU

') wacTHast aBTOKOppEIAIUOHHAS (PYHKIUS IEMOHCTPUPYET MUKHU (BBIOPOCHI) Ha J1arax, KpaTHBIX
NEPUOAY CE30HHOCTH

49) Moaens GARCH otnnuaercs ot mogenu ARCH

A) norapudmuueckoi cnenuduxanuen

b) ucnonp3zoBanueM arupoBaHHBIX 3HAUEHUN YCIOBHOW JUCTIEPCUUI

B) yuerom acummerpuyHON peakuuu Oyaynie Jucrepcuy Ha TEKYIUe MOJIOKUTENbHbIE H OT-
pULATENIbHbIE OTKJIOHEHUS

I') ucnonb3oBanuem t-pacnpenenenuss CTbloJEHTa Ul MOJAEIMPOBAHUS PACIpEeNIEHUs] OCTaT-
KOB

50) Haubosnee mmpoko ucronbzyemoii cnenudukanueit mogenu GARCH sBisiercst

A) GARCH(1,1)

b) GARCH(2,2)

B) GARCH(0,1)

I') GARCH(1,0)

51) Tlo cpaBHEHHUIO ¢ HOPMAJTIBHBIM pacrpenencaueM ocratku mnporecca GARCH xapakTtepusy-
I0TCS

A) 6oree «ocTpoii» BEpITUHOM

B) Gonee «Tymoii» BepIrHOM

B) Gonee wierkumm» xBocTaMu

') Gonee «TsHKENBIMID XBOCTAMU

52) IMapametpsr mogenu GARCH onenuBaroTcs

A) 0OBIYHBIM METOZIOM HaUMEHBIIIUX KBaPATOB

b) B3BelIEHHBIM METO/I0M HAMMEHBIIINX KBAJAPaTOB

B) MeTo10M HHCTpYMEHTANIBHBIX IEPEMEHHBIX

') MeTo10M MakCUMaJIbHOTO MPaBIONIOA00US

53) «DddexT poraara» B moaensix GARCH npexycmarpruBaer

A) TIOJIOKUTENHHYIO KOPPEIAINIO TEKYIEH BOJIATHIHHOCTH C TEKYIIEH JOXOTHOCTHIO

b) oTpunaTenbHyr0 KOppesALNIO TEKYIIEH BOIATUIBHOCTH € TEKYLIEH T0XOAHOCTBIO
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B) nonoxurenbHy0 KOppesinuio Oyayiiei BOJaTUIBHOCTH € TEKYIIEH JOXOIHOCTHIO

') oTpunaTenpHy0 KOppesauio Oy1ylei BoIaTUIbHOCTU C TEKYLIEH T0XOIHOCThIO

54) OtanunrenapHoi 0ocodeHHocThI0 Moaean GARCH-M sBisiercs

A) ucnonbp30BaHKUE YCIOBHOW AUCIIEPCUU B YPAaBHEHUH U1l YCIOBHOTO CPEIHETO

b) acuMMeTpUUHOCTb PEaKIMU yCIOBHON JUCIIEPCUU HA TOJOKUTENbHBIE U OTPULIATENIbHBIE OT-
KJIOHEHMSI

B) HEBO3MO>KHOCTb MOIYYEHHS OTPULIATEIBHBIX IPOTHO3HBIX 3HAYEHUN YCIOBHOW JUCIIEPCUU

I') otninume pacnpeneneHust OCTaTKOB OT HOPMaIbHOTO

55) Mogens Buaa Y= Po + B1 Y1+ B2 X + & Ha3bIBaeTCs

A) MOJIETTBIO KOPPEKITUH OLTHOKH

b) Mozenbro yacTUYHON KOPPEKTUPOBKHU

B) aBToperpeccuoHHOI MO/IENbIO paclpeIeICHHBIX JIATOB

') Mozenbio BEKTOPHOI aBTOpErpeccuu

56) Mogenb Buaa Y=o + B1 Y1+ P2 Xt + B3 X1 + & Ha3bIBaeTcs

A) MOJIeNIbIO KOPPEKIIUU OLIMOKHU

b) Mozenbro yacTUUHON KOPPEKTUPOBKH

B) aBrOperpeccuoHHON MOJENbIO pacIPEIEICHHbIX JaroB

') MOeTIbI0 BEKTOPHOM aBTOPErpeccuu

57) OrneHuBaHKUE PErPECCHOHHON 3aBUCHUMOCTH MEXK/Y JBYMSI HE3aBUCUMBIMH MPOIIECCAMU CITY-
YaifHOrO OJTY>KJaHHUs OOBIYHO JaeT

A) Hu3KHE 3HaYeHUs K03 UIneHTa jeTepMuHaINN

b) BbIcokue 3HaueHus K03 uLmenTa qeTepMUHau

B) Huzkue abconmoTHbIE 3HaUeHUs t-CTaTUCTUKU

I') Huzkue 3HaueHus craructuku Jlapouna-YoTcoHa

58) Ilepemennas X siBisiercst npudrHOU 110 ['peitHpKepy 1uis nepeMeHHoi Y, ecin

A) K03hGUIHEHT KOppeIsIUY IepeMeHHbIX X U Y CTaTUCTUYECKH 3HAYMMO oTiindaercs ot 0

b) narupoBanHble 3HaUeHUsI TepeMeHHONW X 00J1aJal0T CTATUCTUYECKU 3HAYMMON 00bICHAIOIIEN
CHOCOOHOCTBIO B MOJIEITH, BKITIOYAOIIEH TakKe JJarupOBaHHbIE 3HAUCHHSI IEpeMEHHON Y

B) nepemennbie X 1 Y KOUHTETPUPOBAHBI

I') perpeccust nepemenHoi Y no nepeMeHHOl X He SBIseTCs JOKHON

59) Iporeccot Yt u X SBISFOTCS KOWHTETPUPOBAHHBIMH, €CITH

A) k03¢ (HUIUEHT KOPPENALUN MEXAY MEPBBIMU Pa3HOCTAMH IporeccoB Xt u Yt craTucTuyecku
3HauYUMO oTiinyaercs ot 0

b) mporneces! Yt 1 X cTallMOHApHBI, HO CYIECTBYET UX JUHEHHass KOMOMHALUS, KOTOpasl sABJs-
€TCsl HECTallMOHAPHOU

B) mponeccst Yt u X; HeCTallMOHAPHBI, HO CYILECTBYET UX JIMHEHHass KOMOUHAIM, KOTOpas sB-
JSETCS CTallMOHAPHOU

') nepemenHas X; SBjsieTCs NPUYMHOM 110 I'pelHKepy U1t mepeMeHHoN Yi, a mepeMeHHas Y —
npudrHOM no I'pelHKepy Ui mepeMeHHON Xt

60) Eciu mponeccol Xt 1 Yt KOMHTETPUPOBAHBI, TO OLEHKH PErpecCHOHHON 3aBUCUMOCTH Y OT
Xt, mosrydeHHbie 00p19HBIM MHK, siBristroTCSt

A) 10XXKHBIMU

b) cmemennbMu

B) cynepcocrosTensHbpIMU

I') HeapdexTuBHBIMU

61) MakcuManbHOE YMCIIO HE3aBHCUMBIX KOMHTETPUPYIOLIIMX COOTHOIICHHH JJIsi CUCTEMBI U3 K
MEPEMEHHBIX PaBHO

A) k-1

b) k

B) k+1

I') k+2
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62) IlepeMeHHbIe, 3HAYCHUSI KOTOPBIX ONPEACISIOTCS B PE3yJIbTaTe PELICHUS CUCTEMBI OIHO-
BPEMEHHBIX YPAaBHEHMI, Ha3bIBAIOTCS

A) 5K30TreHHBIMH

b) suporenHpIMU

B) npenonpenenennbiMu

I') uHCTpYMEHTaIbHBIMU

63) YpaBHEHUS, B KOTOPBIX OTPaKEHA CXeMa ONpe/IeNICHNs 3HAYCHU I HI0T€HHBIX MEPEMEHHBIX
UCXO0/1 U3 3HAUEHUI 3K30I€HHBIX U IIPEIOIPEICIICHHBIX IEPEMEHHBIX, Ha3bIBAIOTCS

A) CTpyKTYpHBIMU

b) nosenenueckumu

B) croxactuueckumu

I') mpuBeneHHBIMU

64) OueHky, MoJgy4acMble B pe3yJbTaTe MPUMEHEHUS] OOBIYHOTO METO/Ia HAMMEHBIINX KBaJpa-
TOB JUIsl OLIEHUBAHUsSI CTPYKTYPHBIX YPaBHEHUN CUCTEMBI, SIBIISIOTCS

A) cMelIeHHBIMU

b) HecocrosiTenbHBIMU

B) cynepcocrositensHbIMU

I') cocrosiTenbHBIMU

65) CBolicTBaMu XOpPOILEit HHCTPYMEHTAILHOM MEPEMEHHOM SIBIISIOTCS

A) TecHast KOPPEJIUPOBAHHOCTH ¢ IPOOIEMHOM 00BACHSIOIIEH TepeMEHHON

b) orcyTcTBHE KOPPETUPOBAHHOCTHU € IPOOJIEMHON 00BACHSIOIIEH IEpEMEHHOM

B) TecHast KoppepoOBaHHOCTh CO CIyYalHbIM YWIEHOM ypaBHEHUS

') oTcyTCTBHE KOPPETUPOBAHHOCTH CO CITy4aifHBIM YJICHOM YPaBHEHUS

66) Ecnu Ha ocHOBe K03()(HUIMEHTOB MPUBEICHHBIX YPABHEHUI MOXKHO TOJIYYHTh HECKOJBKO
BO3MOYKHBIX BapHaHTOB 3HAYCHU KOA(P(PUIIMEHTOB CTPYKTYPHBIX YPaBHEHUH, TO UCXOAHAS CH-
CTeMa Ha3bIBaeTCs

A) unentudunupyemoit

b) nennentupunupyemoit

B) cBepxunentudpunmpyemoit

I') nepeonpeneneHHOR

67) HeobocHOBaHHOE BBEJICHUE B MOJICIb N30BITOUYHBIX SK30T€HHBIX IEPEMEHHBIX TPUBOJIUT
A) K yTpaTe uACHTU(UIHPYEMOCTH YPaBHEHUH MOAEIH

b) x pocTy cTanAapTHBIX OIMOOK KO3 (UIINEHTOB

B) k pocty t-cratuctuk k03¢ pUIHEHTOB

I') x HapymieHuto ycioBuii Teopemsl ['aycca-MapkoBa

68) K mMoenisim GUHAPHOTO BHIOOPA OTHOCST

A) MoJenb TMHEHHON perpeccuu ¢ PUKTUBHBIMU MTEPEMEHHBIMU

b) norur-monens

B) npobur-monens

') 060011eHHBII METOT HAUMEHBIINX KBaJIPATOB

69) Ecnu 3aBrcumast nepeMeHHas SBJISIETCS [ICH3YPUPOBAHHOM, TO CIIEAYET UCIOIb30BaTh
A) MeTo/1 HAMMEHBIINX KBAAPATOB

b) B3BelIeHHBIN METO/T HANMEHBIIUX KBAPATOB

B) TobuT-mMonenn

I') norut-monens

70) [TpoOuT-MOIETh OCHOBAaHA Ha MCIIOJIb30BAHUH

A) HOpMAJILHOTO pacIpeIeIeHUs

B) noructuueckoro pacnpeneneHus

B) paBHOMEpHOTO pacnpeneneHus

') 5KCTIOHEHIIMANBHOTO pacIpeIesIeHUs

71) Ecnu 3aBrcuMast IepeMeHHas IPUHUMAET TOJIBKO J1BA 3HAYCHUS, TO IPUMEHSIOT

A) Mozenb TMHEHHON perpeccuu ¢ PUKTUBHBIMH NEPEMEHHBIMH
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b) norur-monenn

B) mpobut-mozens

I') To6ut-mMoens

72) Beibopka Ha3bIBaeTCs IEH3YPUPOBAHHOM, €CIIH

A) mpou3sBe/ieHa TIIaTelIbHAs MPOBEPKA JAHHBIX

b) BeIOOpKa ITpOM3BEICHA U3 YACTH COBOKYITHOCTH, YIOBJIETBOPSIOIIEH 3a/laHHOMY YCJIOBHIO

B) s wactu HaOrOIeHUH 3HAYCHHE 3aBUCHMON TIEPEMEHHON HEU3BECTHO

I') ucripaBneHsl rpyObIe OMMOKY MPU BBOJIC JAHHBIX

73) HenocraTku TMHEHHOI BEpOSTHOCTHON MOJICIU 3aKIIFOYAIOTCS B CIICTYIOLIEM

A) k03¢ GUIMEHTHI MOJIENIN HE MOAJA0TCSA IPOCTOM HHTEpIpEeTaluu

b) He BoIONHSAIOTCS TpeaNoNIoKEHUsI TeopeMbl ['aycca-MapkoBa

B) npenckazanHoe o Mojesid MPOTHO3HOE 3HAYEHHE MOXKET BBIXOAUTH 3a Mpeelibl HHTepBaa
[0;1]

I') k03¢ hueHTHI MOJIENN HEllb3s PACCYUTATh C OMOILBIO CTAHJAPTHBIX IPOrpamMM

74) B ciydae MOJie)id MHOYKECTBEHHOTO BBIOOpPA

A) 3aBHcHMas IEpEeMEHHas SBJISAETCS HEIIPEPBHIBHOM

b) 3aBucumast mepeMeHHas SBISIETCS JUCKPETHON, HO MPUHUMAET OJHO U3 HECKOJIBKUX BO3MOXK-
HBIX 3HAYCHUHN

B) 3aBucumas nepeMeHHass MOXKET IPUHUMATh OJTHOBPEMEHHO HECKOJIBKO 3HAUCHHH

') B MOzi€IM IPUCYTCTBYET HECKOJIBKO HE3aBUCUMBIX MIEPEMEHHbIX

75) B citydae Mozienu yropsiioueHHOT0 MHOXKECTBEHHOT'O BBIOOpa

A) anbTepHATUBBI HENb3s YIOPSIOYUTH 110 CTENEHU IPEAIOYTUTEILHOCTH

b) nanHBIe OTCOPTUPOBAHBI MO TPYIIIIAM

B) anbTepHaTHBBI €CTECTBEHHO YIOPSAJOYECHbI

') anmpTepHATHBBI YIOPSIIOYEHBI TI0 YUCIEHHOCTH COOTBETCTBYIOIIMX TPYII B BEIOOPKE

76) PerpeccroHHbBIC MOJICNH TSl TAHETBHBIX JaHHBIX MOXKHO TIPHMEHSITh

A) U1 TOTO, 9TOOBI COTIOCTABUTH PE3YIbTAThl HECKOJIIBKUX HE3aBHCUMBIX HCCIIEIOBAHUI

b) ni1st anann3a HECKOJIBKUX BPEMEHHBIX PS10B

B) ecniu mMeroTcst maHHBIE 00 OJTHOM M TOM K€ MHOXECTBE OOBEKTOB 32 HECKOJIbKO MOCTIEeI0Ba-
TEJIbHBIX TAKTOB BPEMEHU

I') ecim cOBOKYMHOCTH pa3OuTa Ha HECKOJBKO YacTel

77) TanenbHbBIC JaHHBIC HA3BIBAIOTCS COATAHCUPOBAHHBIMH, €CITH

A) 4ncio Hab0IeHUH MPEBOCXOANT YUCIIO MEPUOI0B BPEMEHHU

b) ecTs nanHbIe pOBHO 32 J1Ba leproa

B) unicno 06beKTOB Ha0III0IEHUSI TPEBOCXOUT YUCIIO HE3aBUCUMBIX IIEPEMEHHBIX B MOJIEH

') B 1aHHBIX HET MPOMYCKOB, MPUCYTCTBYIOT NaHHbIe 00 N 00bekTax 3a T meproj0B BpeMEeH!
78) Monens ¢ pukcrupoBaHHBIME d(dekTamu 1S TaHETbHBIX TAHHBIX JOMYCKAeT

A) U3MEHYMBOCTH UHIMBHUYaTbHBIX A3P(HEKTOB BO BpEMEHU

b) n3aMenunBOCTh MHAMBHUAYAIBHBIX 3(()EKTOB B IPOCTPAHCTBE

B) 3aBuCMMOCTb HHAMBHIYyaTIbHBIX 3((PEKTOB U CIyYaiHBIX OIIMOOK

') 3aBUCUMOCTbH MHIMBUIYATbHBIX YPPEKTOB U 0OBICHAIOMINX TEPEMEHHBIX

79) IlpeumymiecTBaMU MOJIENHN CO CIy4ailHBIMU 3 dexkTamMu O CpaBHEHHIO C MOJEIBIO C QHK-
CUpOBaHHBIMU 3 (heKTamu ABIAIOTCA

A) BO3MOXKHOCTb OIICHMBaHUS KOA(QPHUIIMEHTOB MIPU NMEPEMEHHBIX, 3HAUEHHUSI KOTOPBIX OCTAIOTCS
MIOCTOSTHHBIMU JIJISI OT/ICTBHBIX PECTIOHICHTOB

B) BO3MOKHOCTH HCHIOIB30BAHMUS OOJIBIIETO YHCTIa CTENeHEH CBOOOIbI

B) addextruBHOE pemierne mpooieMpl aBTOKOPPEISIIMA OCTATKOB

I') addexTuBHOE penieHre NMpoOIeMbl 3aBUCUMOCTH MHIUBUAYAIbHBIX 2(PPEKTOB OT 0OBSACHI-
IOIINX TIEPEMEHHBIX

80) YcinoBusiMU IPUMEHEHHUST MOJICNU CO CTydaitHbIMU d(deKTamu SBISIOTCS

A) BO3MOXHOCTh PACCMOTPEHUS MHANBUIYATbHBIX d(DPEKTOB KaK B3SATHIX CIydailHBIM 00pazoM
U3 TeHEPaIbHON COBOKYITHOCTH C JAHHBIM pacHpeeeHHEeM
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b) He3aBUCMMOCTh MHIMBHIYaJIbHBIX 3(P(PEKTOB OT BKIIOUEHHBIX B YpaBHEHHE OOBSICHSIOIINX
HEPEMEHHBIX

B) orcyrcTBHE MHAMBHYANbHBIX Y3PPEKTOB, CIENUPUIECKUX I OTJACIBHBIX PECTIOHICHTOB

I') oTcyTCTBHE AaBTOKOPPEIIALIUU OCTATKOB

81) B cinyyae KOPpPEKTHO CIEHU(PUIIMPOBAHHON MOACTH CO ClydailHbIMH 3¢ (deKTaMu OCHOBHOM
po0JIeMOl OLICHUBAHUS SIBIISETCS

A) reTepoCKeaCTUYHOCTh OCTaTKOB

b) aBTOKOppENALMS OCTaTKOB

B) HenuueHOCTH crienuduKanum

I') koppensiuus Mex 1y oOBACHSIOIUME IIEPEMEHHBIMU U CITyYaiiHbIM YJIEHOM

82) Jlns BeIOOpa MexAy crieruduKauend co ciiyqaiHbIMEU dPPEKTaMu U crienupuKanueii ¢ puk-
CHUPOBAHHBIMU 3P PEKTaMU UCTIONb3YEeTCs

A) tect bpoiima-ITarana

b) Tect Yoy

B) Ttect Xaycmana

') Tect Yaiita

IIpumepHBIE TEMBI Y4€0HBIX HCCICAO0BATEIBLCKUX IPOCKTOB !
1.0OueHka BIMSHUS JEHEKHO-KpeauTHOW mnosutuku banka Poccum Ha IHMHaAMUKY OCHOBHBIX
MaKpOIKOHOMHUYECKHX IIOKa3aTeIIeH.
2.CueHapHBI{ POTHO3 TUHAMUKH PA3BUTHUS POCCUHUCKON SKOHOMHKH.
3.01eHka paBHOBECHOIO M (pyH/1TaMEHTaIbHO OOOCHOBAHHOTIO 3HAYEHUsI OOMEHHOT0 Kypca pyOss
k nojutapy CIHIA u eBpo.
4.0uenka 3¢dexra nepeHoca OOMEHHOT0 Kypca B LIEHbI B POCCHICKON 3KOHOMUKE.
5.AHanu3 BIMSHMS BHEIIHUX (PAKTOPOB HA AMHAMUKY POCCUICKOTO PhIHKA aKIUH.
6.AHanu3 npolecca ycI0OBHOM KOHBEPTEHLINN YIKOHOMHUK POCCUNCKHUX PETMOHOB.
7.AHann3 mpouecca yCIIOBHOM KOHBEPIeHIIMU B MUPOBON YKOHOMMKE.
8.0ueHka 3¢ (eKTUBHOCTH MHBECTUIIMOHHOM MOJIUTUKU OPraHOB BiacTu cyObekToB Poccuiickoii
denepanuu.
9.Ilporno3 suepretnueckoro 6ananca Esponeiickoro Coro3a u crpoca Ha UMIOPT POCCUMCKUX
sHEproHocuTeneit Ha nepuoa 10 2030 r.
10. IIporuHo3 sHepreruyeckoro 6axanca Kuras u cipoca Ha UMIIOPT POCCUMCKHUX 3HEPTOHOCHUTE-
neit Ha mepuon a0 2030 r.
11.0uenka GpakTopoB, BIUSIOMINX Ha MHHOBAIIMOHHYIO aKTUBHOCTH MPEIPUATHIH.
12.0nenka 3¢ (peKTUBHOCTH UHBECTUIIMN B MOJTy4YeHHE 00pa3oBaHus (C KOHKpeTU3aluen ypoBHs
o0pa3oBaHus).
13.ITocTpoeHne reJOHUCTUYECKOTO UH IEKCa [IEH Ha TEPCOHAIbHbIE KOMITBIOTEPHI.
14.BoIsiBIeHHE HEOOLECHEHHBIX U MEPEOLCHEHHBIX (PMHAHCOBBIX aKTUBOB C HCIOJIb30BAHHUEM
CPaBHUTEIBHOTO MOX0/a.
15. Mozenb OleHKH CTOMMOCTH KBapTHUP C UCTIOIb30BAHUEM CPABHUTEIBHOTO MOIXOAA.
16. Mopenb MPOrHO3UPOBAHKS WHACKCOB PhIHKA HEBHKMMOCTH C YUETOM BIIUSHUS MaKpOIKO-
HOMUYECKUX (PAKTOPOB.

[To uHMLIMAaTUBE MarucTpaHTa MOXET ObITh C(HOPMUPOBAHA JIpyras TeMa, BbI3bIBAIOIIAS Y
HEro MHTEPEC, PaCKphITHE KOTOPOH TpeOyeT MCIOIb30BaHHs COBPEMEHHBIX YKOHOMETPUUYECKHX
METO/IOB.

4.3. OueHo4YHbIE CPEICTBA I POMEKYTOYHOM ATTECTALUHN

Konosrana | HaumenoBanue stamna [Tokazarens olleHUBaHUS CpenctBa
OCBOCHHUS OCBOCHHS KOMITETEH- (MeToTbI)
KOMIICTCHIIU oun OLCHHUBAHUA
YKOC-1.3 MpUMEHEHHUE METO-  |Ha YPOBHE 3HaHMU OOBACHSET conepkanue| Tectupona-
J0JIOTUHU 3KOHOMCET- CJICAYIOIIUX HOHATUHN U KaTeFOpHI‘;IZ YCJ10- HHUC
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pPHUECKOTr0 aHalIn3a
JUISl peLIeHUs IIPo-
(eccnoHaIbHbBIX 3a-
Jad

BHSI TIOJIYYCHHUSI HECMEIEHHBIX, d(PHEeKTHB-
HBIX U COCTOSATEIBHBIX OIICHOK IapaMeTpOB
DKOHOMETPUYECKUX MOJECJCH; MPUHIIMITBI
[MOCTPOCHHSI IKOHOMETPUYECKUX TECTOB;
BO3MOYKHOCTH HCIIOJIb30BaHUsI (DUKTHBHBIX
[MEPEeMEHHBIX B JKOHOMETPHYECKHX MOJIC-
NSX;  OCOOCHHOCTH  AKOHOMETPHUYECKOTO
QHAJIM3a MAHETBHBIX JTaHHBIX

Ha YpOBHE YMEHHUH CIIOCOOEH OLEHHMBATh
YPaBHEHUSA PETPECCUU U UX CUCTEMBI;, IIPO-
BEpSTh  SKOHOMETPUYECKHE  TUIIOTE3bl;
OCYILIECTBIATh IOUCK M aHaJIM3 HAay4YHOU
UTEepaTyphl 10 TeMaTHKe pelaeMoi 3ajaa-
Ur; OCYHICCTBIATH IMOUCK CTATUCTHYCCKUX
TTAHHBIX, HEOOXOIUMBIX JJIsI OLIEHUBAHMS
PKOHOMETPUYECKON MOJIENH

Pemenue
y4eOHBIX
3amad

Ha YpPOBHE HABBIKOB BJIAJICET HABBIKAMU
OIICHUBAHMS YPAaBHCHHA M CHCTEM ypaBHE-
Huii B EViews;, HaBbIKamMH INPOBEICHHS
PKOHOMETPHUYECKHX TECTOB W MPOBEPKH TH-
more3 B EViews; HaBbIKaMu MMIIOPTHPOBA-
HUS TAaHHBIX JUIS TIPOBEICHHS YKOHOMETPH-
yeckux pacuetoB B EViews; HaBbikamu
OIICHUBAHMSI PETPECCUOHHBIX MOJEIICH aHa-
IIM3a DaHEJbHBIX JaHHBIX B EViews

Peannzanus
yueOHOro
HCCIIeI0OBa-
TEIBCKOTO
MPOEKTA

YKOC-2.2

pa3paboTka u peaiu-
3alus 1cciae0Ba-
TCJIIBCKUX ITPOCKTOB,
npeaycMaTpHuBaro-
OIuX UCIIOJIB30BAHUEC
HKOHOMETPHUECKUX
METOJIOB

Ha YpOBHE 3HaHMM OOBACHSAET COJep)KaHUeE
CIIELYIOIINX MOHATUN U KaTerOpui: KpHUTe-
puu BBIOOpaA ONTUMAJIBHOW CHerudUKaum
DKOHOMETPUYECKONH MOJEIH; IOCIEICTBUA
OLIMOOK crelMPUKAIUN IKOHOMETPUUECKOH
MOJZIETIM; METOJbI aHAJIN3a BPEMEHHBIX psi-
T0B; METOJAbl NPOTHO3UPOBAHUS BPEMEH-
HBIX PSIOB

Tectuposa-
HUE

Ha YpOBHE YMEHHI CIOCOOEH: BBIOMpaTh
HanOojee OOOCHOBAaHHYIO CHENH(HUKAIIIO
HDKOHOMETPUYECKOW Mojenu; (HopMyIupo-
BaTh MPAKTUYECKHE PEKOMEH IAIIMU Ha OCHO-
BE aHAIN3a PEe3yJIbTAaTOB OIICHUBAHUS JKO-
HOMETPUYECKOW MOJENN; TMPOBEPATH TUIIO-
Te3pl 00 HWHTETPUPOBAHHOCTH U KO-
WHTETPUPOBAHHOCTH BPEMEHHBIX  PSJIOB;
CTPOUTH CIICHAPHBIC MPOTHO3BI JIMHAMHKH
BPEMEHHBIX PSIJIOB

Pemienne
y4eOHBIX
3a7a4

Ha yYpOBHE HAaBBIKOB BIIAJICET: HABBIKAMHU
[UTAHUPOBAHUS OpPTaHU3aIMH AKOHOMETPH-
YCCKUX HCCIICIOBAHUH; HaBBIKAMHU CPaBHH-
TETHHOTO aHaln3a albTePHATUBHBIX CIIe-
nupUKauii dKOHOMETPUUYECKUX MOJIEICH;
HABBIKAMU aHAJIN3a U MIPOTHO3UPOBAHUS OJ1-
HOMEPHBIX BpPEMEHHBIX psIoB B EViews;
HAaBBIKAMH aHalW3a M [POTHO3UPOBAHUS
MHOTOMEPHBIX BPEMEHHBIX psiioB B EViews

Peanmzanmsg
yueOHOTO
HccIe0Ba-
TEILCKOTO
pOEKTa
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Bomnpocel k 3xk3aMeny:
1) Mojiesib MHOXECTBEHHOM JIMHEHHON perpeccuu.
2) Teopema I'aycca-MapkoBa.
3) IpoBepka runmoTe3bl 0 3HaUCHUH KOAPPHUIIMEHTA PETPECCUH.
4) TIpoBepka TUNoOTe3 00 OTCYTCTBUH OOBSICHSIOIICH CIHOCOOHOCTH Y IPYMIIbI MEPEMEHHBIX H
YPaBHEHHUS PETPECCUU B LIETIOM.
5) Henunelinble cennuKaluy ypaBHEHHH MHOKECTBEHHOM PErPECCHH, CBOIUMBIE K JIMHEHHON
dopme.
6) IIpob6aema BeIOOpA MEX Ty JIMHEHHOMN U JIorapu()MUIECKH JTUHEWHON Ccrieu(pUKAIMIMA ypaB-
HEHUS PErpeccuu.
7) IIpobieMa reTepocKe1aCTUIHOCTH OCTATKOB PErPECCHOHHON MOJICITH.
8) [Ipobiema aBTOKOPPEISIMU OCTATKOB PErPECCHOHHON MOJICIIH.
9) IMocnencTBus OMUOOYHON CrieIM(DUKAIIHA PErPECCHOHHON MOICITH.
10) AnanTUBHBIC METOJIbI IPOTHO3UPOBAHUSI.
11) Mogens ARIMA Bokca-J[>KeHKHHCA.
12) IIpoBepka rumnoTe3bl O HECTAUOHAPHOCTH BPEMEHHOTO PsiIa.
13) Mopenu aBTOperpecCHOHHOM YCIOBHOM reTepOCKeIaCTUYHOCTH.
14) OcoOEeHHOCTH PErPECCHOHHOTO aHAIN3a BPEMEHHBIX PSII0B.
15) Kounrerpaniusi BpeMEHHBIX PSIIIOB.
16) Mojenu BEKTOPHO# aBTOPErPECCHH.
17) CucteMbl OTHOBPEMEHHBIX YPAaBHCHHIA.
18) MeToa MHCTPYMEHTAIbHBIX IEPEMCHHBIX.
19) Mopenu ¢ orpaHUYEHHBIMHU 3aBUCHMBIMH TICPEMCHHBIMH.
20) OcoOEHHOCTH PErPECCHOHHOTO aHAIM3a MAHEIbHBIX JaHHBIX.

[Ikana oleHuBaHUS

OreHka 3HaHUN, YMEHHM, HaBBIKOB MPOBOIUTCS Ha OCHOBE OAJUTbHO-PEHTHHTOBOU CH-
cTeMbl. BKilagi B UTOTOBYIO OLIEHKY PE3y/IbTaTOB MPOMEXYTOUHOW arTecTanuu coctasiser 30%
u3 100% (unu 30 6amtos u3 100).

IIpu oueHuBaHMM OTBeTa OOYydaIOLIETOCs B XO/€ MPOMEXKYTOUYHOW aTTECTAllMU MOXKHO
ONMPATHCS HA CIETYIONINE KPUTCPHUH:

basnsl Kpurepuii onienkn
26-30 OOyuaromuiics MOKa3bIBaeT BHICOKUI YPOBEHb KOMIIETEHTHOCTH, 3HAHUS MPOrpaMM-
HOTO MaTepuala, yueOHOH, MepHoANnIecKOl 1 MOHOTPapHUECKON JUTEPaTyphl, pac-
KPBIBAaET HE TOJBKO OCHOBHBIE MOHATHS, HO M aHAJM3UPYET UX C TOUKHU 3PEHUS pas-
JMYHBIX aBTOpOB. OOyyaroUuiicss MOKa3bIBaeT HE TOJIBKO BHICOKUN YPOBEHb TeOpe-
TUYECKUX 3HAHUH, HO M BHUJIUT MEXIUCUHUIUIMHApHBIE cB3H. IIpodeccnonanbHo,
IpaMOTHO, TOCTIEIOBATEIbHO, XOPOIIUM S3bIKOM YETKO HM3JIaracT MaTephall, apry-
MEHTHPOBAaHHO (GopMyIupyeT BbIBOJbI. Ha Bompochl oTBeHaeT KpaTKO, apryMEHTH-
pPOBaHO, YBEPEHHO, 110 CYLIECTBY.
16-25 OOyuaromuiics mMoKa3bIBaeT JOCTATOYHBIN YpOBEHb KOMIETEHTHOCTH, 3HaHUS MaTe-
pHAJIOB 3aHIATUN, Y4eOHOU 1 METOANYECKON JTUTepaTyphl, 3aKOHOJATENIbLCTBA U MPaK-
TUKU €0 NMPUMEHEHHs. YBEPEHHO U MPO(EeCcCHOHATBHO, TPAMOTHBIM SI3BIKOM, SICHO,
YEeTKO M MOHATHO M3JIaraeT COCTOSIHUE M CYTh Borpoca. OOyJaromuiics moKa3pIBaeT
JIOCTaTOYHBIM YpOBEHb MPO(ECCHOHATBHBIX 3HAaHUH, CBOOOAHO OMEPUPYET MOHATHS-
MU, METOJJaMH OIICHKH TPHHATHUS PEIICHWH, UMEET IMPEICTaBICHHE: O MEXIHUCIHU-
IUIMHAPHBIX CBS3X, YBSA3bIBA€T 3HAHUS, MOJYYEHHBIE MPU H3YUYEHUH PaA3THMUYHBIX
JUCLHUIUIMH, YMEET aHAIU3UPOBATh MPAKTHUECKUE CUTYAIMH, HO JOMyCKaeT HEKOTO-
pble orpemrHocTH. OTBET MOCTPOEH JIOTHYHO, MAaTEpUal M3J1araeTcsi XOPOILIUM SI3bI-
KOM, IIpUBJIEKaeTCcsd NH(OPMATUBHBIN U WIIIOCTPUPOBAHHBIN MaTepual, HO IpU OT-
BETE JIONMYCKAeT HEKOTOPHIC MOrPEIIHOCTH. BOpOoCkl HE BBI3BIBAIOT CYHIECTBEHHBIX
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3aTPYJHECHUH.

6-15 OOyyaromuiics MOKa3bIBa€T JOCTATOYHBIE 3HAHUSI MAaTEpPUAJIOB 3aHATHI, HO MPH OT-
BETE€ OTCYTCTBYET NOJDKHAS CBSA3b MEXIY AHAIM30M, apryMEHTalMed U BbIBOJAMH.
Ha mocTaBneHHbIE BONIPOCHI OTBEYAECT HEYBEPEHHO, JOIyCKaeT morpemHocta. O0y-
YaloIMICs BiaZeeT NPAaKTUYECKUMU HaBbIKAMU, IPUBJIEKAECT MILTIOCTPATUBHbIN Ma-
TEpUaJ, HO YyBCTBYET ce0s1 HEYBEPEHHO MPH aHATIN3E MEKIUCUUIUIMHAPHBIX CBS3CH.
B oTBere He Bcerjia NpUCyTCTBYET JIOTHKA, apTyMEHTBI ITPUBIIEKAIOTCSI HEJOCTATOUYHO
BECKHE. 3aTpyAHSAETCS ¢ OTBETAMU HA TOCTABIICHHBIE BOMPOCHI, OKA3bIBAET HENO-
CTaTOYHO IN1yOOKHE 3HAHUS.

0-5 OOyuaromuiics MOKa3bIBaeT cladble 3HaHUS MAaTepUANIOB 3aHATUH, ydeOHOM IuTepa-
Typbl, HU3KUH YpOBEHb KOMIIETEHTHOCTH, HEYBEpEHHOE U3JI0XkKeHue Bonpoca. O0y-
YAOIUICS MMOKA3bIBAET CIA0bI YpOBEHb MPO(EeCCHOHANBHBIX 3HAHUMN, 3aTPyIHACTCS
IpU aHaIU3€ MNPAKTUYECKUX cUTyanuil. HeyBepeHHO M JIOTMYeCKH HerocienoBa-
TEJIBHO M3JIaraeT MaTepuai. HempaBrmibHO OTBeYaeT Ha BOIPOCHI MIIM 3aTPYAHACTCS
C OTBETOM.

[Ikana nepeBosia 3 MHOT0OANIBHOW CUCTEMBI B TPAAULIMOHHYIO:

- oOyuaromieMycsi BBICTABISICTCS OIICHKA «HEYIOBJICTBOPUTEIBHO», €CIH OOydJaromumncs
Habpas menee 50 6aios,

- OIICHKAa «yJOBJIETBOPUTEIHHO» BBICTABIIACTCS MPH YCIOBUH, €CIIM O00yJaromuiicss Habpai oT
50 1o 65 6anos;

- OILICHKa «XOPOIIO» BBICTABIISIETCS MPU YCIOBUM, €CIM OOywaromuiicss Hadpai ot 66 mo 75
0aJII0B;

- OIIEHKA «OTJIMYHOY» BBICTABIIACTCS MPH YCIOBHH, €CIIM 00ydJarouuiics Habpai ot 76 mo 100
0aJII0B;

- 100 GannoB BeICTaBiIsETCS MPU YCIOBUH BBIOJIHEHUS BCEX TpeOOBaHMM, a Takke Ipu 00s13a-
TEJIbHOM IPOSIBJIEHUU TBOPUYECKOTO OTHOILEHHS K MPEIMETY B paMKax peajin3alud yueOHOro
UCCIIEIOBATEILCKOTO MPOEKTa, YMEHUH PadOTaTh ¢ MCTOYHMKAMH, KOTOpPHIE COAEpIKATCs B
JIOTIOJTHUTENIBHOM JTUTepaType K Kypcy, YMEHUH COCIUHATH 3HAHUS, MTOJyYeHHbIE B JAHHOM
Kypce CO 3HAHUSAMU JAPYTHX JTUCIHUILIIH.

4.4. MeTonnueckne MaTepHuaJibl

[Tponietypsl OlleHMBAaHUS 3HAHWH, YMEHUH, HABBIKOB, XapaKTEPU3YIOIIMUX 3Tarnbl (HOpMU-
pOBaHMs KOMIIETEHIIUH, MPOBOJATCS B COOTBETCTBUU ¢ YcTraBoM Akanemuu (yTB. IloctanoBie-
HueMm IIpaBurensctBa Poccuiickoit ®enepanuu ot 12.05.2012 r. N 473) u Ilonoxenuem o Te-
KyIIeM KOHTpPOJE YCIEBAEMOCTH U IMPOMeEXyTouHOU arrectanuu cryneHToB B PAHXul'C (yts.
[Tpukaszom pexropa ot 25.01.2012 r. Ne01-349; n3m. ot 07.06.2013 r.).

5. MeToauyeckne yKazanus 1Js 00y4YAHOIIUXCS 110 OCBOCHHIO JUCIUIIJIMHBI

[ToaroroBka K 3aHATHSAM JOJKHA HOCHUTH CHUCTEMATHYECKHIl XapakTep. IDTO MO3BOJIUT
oOyuJaroreMycst B TOTHOM 00bheMe BBIIIOJIHUTE Bce TpeboBaHus npenogaBaTens. O0ydaronmmcst
PEKOMEHTyeTCsl M3y4aTh KaK OCHOBHYIO, TaK M JOMOJHUTEIBHYIO JTUTEPATYPY, a TaKKe 3HAKO-
MUThCS ¢ IHTepHEeT-UCTOYHUKAMU (CTIIHCOK MIPUBEICH B paboueli mporpaMMe 1o JUCITUILIAHE).

MeTtoauyeckue peKOMEHJAIUM N0 peaau3alii y4eOHOro McCiae0BaTeJbCKOro npo-
eKTa.

[TproOpeTeHue MOJTHOLEHHBIX HABBIKOB YKOHOMETPUYECKOTO MOEITUPOBaHUS TPeOYyeT He
TOJIbKO aKTUBHOW pabOThl HA MPAKTUYECKHUX 3aHATHIX B KOMIIBIOTEPHOM KJlacce, HO U CaMOCTO-
ATENBHON peanu3aluy y4eOHOr0 MCCIeI0BaTeIbCKOr0 MPOEKTa, TOCBAIIEHHOTO N3YYEHHIO pa3-
BUTHUSI DKOHOMUYECKUX IPOLECCOB HA OCHOBE aHAJIN3a AKTYyaJbHBIX CTaTUCTUYECKHUX JAHHBIX.
Y4eOHBIN HnCcClIe0BATENbCKUN MTPOEKT MOXKET OBITh PeaTM30BaH KaK OJHUM MarucCTPaHTOM, Tak
Y HEOOJIBIIMM TBOPUYECKHM KOJJIEKTUBOM B COCTaBe 2-3 YelIOBEK.
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Ha »Tame mocTaHOBKM 3aiauu ClieAyeT W3YYHTh HAYYHYIO JHTEpaTypy Mo mpodiieme, a
TaKke chopMyIMpoBaTH OCHOBHBIC THIIOTE3bl U IPEABAPHUTEIIbHBIC CHEIU(UKAIINA IKOHOMET-
PUYECKHX MOJeNiel, KOTOphie OYAyT OICHHBATHCS W HHTEPIPETUPOBATHCS HA MOCIEIYIOIIHX
stanax. OcoOblii MHTEpEC MPEJACTABISAIOT Hay4YHBbIE CTaTbH B KypHanax «lIpukinagHas 3KOHO-
MmeTpukay, «Kypnan HoBoll skoHOMHMUEecKO#l accouuanum», «Bompockl 3KOHOMUKHY, «IKOHO-
MHYECKas TOJIUTHKA», «IKOHOMHUYECKHH XypHan BpIciiel mkoiabl 3KOHOMHKNY, «IIpodiiembl
MIPOTHO3MPOBAHUS», a TaKKe HaydHBIC OTYETHI, OMyOJIMKOBAHHBIE Ha caiiTax MHCTUTYyTa SKOHO-
MHYECKOU MMOJINTUKHU http://www.iet.ru/, Poccuiickoit SKOHOMHYECKOU IIKOJIBI
http://www.nes.ru/ u I{enTpa MaKpO3KOHOMHUYECKOT'O aHAIM3a U KPATKOCPOUHOTO MPOTHO3HPO-
Banus Www.forecast.ru.

BriOpaB craThio, B KOTOpOH 00CYKIaeTCsl Ta WU WHAS YKOHOMETPHUYECKash MOJIEIb, Clie-
JIyeT BBISICHUTb, MOYKHO JIM HAaWTH JaHHBIC JIJIS aKTyaJld3alliy MMPUBEICHHBIX B CTaThe PACUCTOB.
Ecnu 370 HEBO3MOXHO, CIIelyeT MOMpPoOOBaTh HAWTU TaKyK MPOOJIeMY, JUIsi KOTOPOW MOKHO
nonodpaTh akTyallbHble CTaTHCTUYECKHE NaHHble. HeoOxoaumo Takke MoaymaTh HaJ TeM,
MO>KHO JIM U3MEHUTH MCXOJHYIO CIEIU(UKAIMIO MOJICIH WIH TMPOBECTH JOMOJHUTEIHHBIC TE-
CTBI, OMYILICHHbIC WM HE MPEICTaBJICHHBIE aBTOPOM COOTBETCTBYMomIeH mybOnukanuu. [locne
OIICHUBAHMSI HECKOJIBKUX BApUAHTOB MOJICIH CJICAYET MONBITAThCS HAWTH MPUYMHBI CXOJCTBA
WM Pa3uyusi OJYyYSHHBIX Pe3yIbTaTOB C Pe3yJibTaTaMu OILICHUBaHMs 0a30BOM MOJIEH, PUBe-
JCHHBIMU B HAyYHOU JInTeparype. Takke ciaeyeT MOMBITaThCs ChOPMYIUPOBATh TPAKTHUCCKUC
PEKOMEHIallMH, BBITEKAIOIINE U3 PE3YIbTATOB OLICHUBAHMS SMITUPUUECKON MOJIEIH.

B xauecTBe OCHOBHBIX UCTOYHHKOB JAHHBIX IS TIPOBEICHUS PACUCTOB MOKHO HCIIOJIB30-
BaTh CJIEYIOIINE pecypchl cetu HTepHeT:

WWW.QKS.ru — caiit deaepanbHOil CiTy:KObI TOCYIapCTBEHHOM CTATUCTUKY;

www.fedstat.ru — Enunas mMexBemoMcTBeHHass HMH(OpMaIMOHHAs cucTeMa Poccuiickoi
®denepaunu;

http://sophist.hse.ru/data_access.shtml - enuHBIi apXUB SKOHOMHUYECKUX M COIMOJIOTHYE-
ckux ganaeix HUY BIIDO;

https://www.hse.ru/rims/ - nannsie Poccuiickoro MOHUTOPUHTa SKOHOMHUYECKOTO MOJI0XKE-
HUS ¥ 3710POBbsI HACEIICHHUSI,

www.cbr.ru — caiir banka Poccun;

www.finam.ru — caiit “”HBECTUIIMOHHON KoMIaHuu «PuHAMY;

http://research.stlouisfed.org/fred2/ - 6a3a cratuctuueckux naHHbIX DenepaabHOrO pe-
3epBHOro 6anka Cent-Jlyuca.

[Tpu moAroToBKEe OTYETa 00 MTOTaX pealn3alud y4eOHOTO HCCIEeN0BATENbCKOTO MPOEKTa
JKEJIaTeIHbHO PEIIUTh CIICTYIOIINE OCHOBHBIC 3a/1a4H:

1) O1ieHUTh HECKOJIBKO aIbTEPHATHBHBIX CIEIU(PUKAIINI SKOHOMETPUIECKUX MOJICNICH, CaenaTh
BBIBOJIBI O CTATUCTUYCCKOW 3HAYUMOCTH PETPECCUOHHBIX YPABHEHHM B IIEJIOM.

2) IlpoBepuTh THUMOTE3HI O HAMIPABJICHUU M CYIIECTBEHHOCTU BIHSHHS OOBSCHSIONUX TIEPEMEH-
HBIX Ha 0OBSICHSIEMBIC TIEpEMEHHBIC.

3) IIpoBepuTh BBIMIOJHEHUE MPEIIOCHIIOK TeopeMbl ['aycca-MapkoBa, MPOBECTH JAMATHOCTHKY
BO3MOJKHBIX ITPOOJIEM, CBSA3aHHBIX C T€TEPOCKEIACTUIHOCTHIO M aBTOKOPPEISIIIUEH OCTAaTKOB.

4) BeibpaTh HanOosiee aieKBaTHBIC TIPOIEAYPHI OLIEHUBAHUS YKOHOMETPHUECKUX MOJIENICH.

5) IIpoBecTH cpaBHEHHE HECKOJIBKHX adbTEPHATHBHBIX CIEHH(PHUKAINNA 3KOHOMETPUYCCKHX MO-
JeNe, pa3InYaroInXCsi COCTABOM OOBSICHSIFOIINX TIEPEMEHHBIX U TTTyOMHOW JTarupOBaHUS.

6) IIpoBecTn cpaBHEHHE JTHHEWHBIX M HEJIMHEHHBIX BAPHAHTOB CIEIU(PHUKAIIMA SKOHOMETPHYE-
CKHUX MOJIENEH.

7) ComocTaBuTh 3HaueHHUs WHPOPMAIMOHHBIX KpuTepueB (Akanke, [lIBapiia, XanHana-Kyunna)
U KOOQPUIIMEHTOB JeTepMUHAIIUH AT TEPHATUBHBIX YKOHOMETPHUECKUX MOJIEICH.

8) Crenath BBIBOJBI O TOM, KaKHe€ M3 BO3MOKHBIX CHEHH(PUKAINN SKOHOMETPHUECKUX MOJIEIIEH
HambOosee aJeKBaTHO ONMCHIBAIOT WMEIONIUECS CTATUCTHYECKHE MAHHBIE W MPEICTaBISIOT
HanOOJIBIINK UHTEPEC C MO3UITUI MPAKTUISCKOTO UCIIOIH30BAHUSI MPU MTOCTPOESHUHN TTPOTHO30B.
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http://www.iet.ru/
http://www.nes.ru/
http://www.forecast.ru/
http://www.gks.ru/
http://www.fedstat.ru/
http://sophist.hse.ru/data_access.shtml
https://www.hse.ru/rlms/
http://www.cbr.ru/
http://www.finam.ru/
http://research.stlouisfed.org/fred2/

B Tekcre ordyera 00 WTOrax peanuszalyi yueOHOTO HCCIIEOBATEIBCKOTO MPOEKTa Kela-
TEJIbHO OTPA3UTh CIEAYIOLINE OCHOBHBIE ACIIEKTHI:
1) CreneHb HAyYHOH M3Yy4EHHOCTH MPOOJIEMbI, OCHOBHBIC PE3YJIbTATHI, MOJIyUCHHBIC B XO/I€ pa-
Hee IIPOBE/ICHHBIX MCCIIEI0BAHMII.
2) OCHOBHBIE THUIIOTE3bI UCCIICAOBAHKS C UX apryMEHTAIIUEH.
3) Pe3ynbTaThl MPOBEPKH BBIIBUHYTHIX THIIOTE3 U OLCHUBAHHS SKOHOMETPHUCCKUX MOJIEIICH.
4) B03MOXHOCTb HCIIOJIb30BaHUSI OIICHEHHBIX AKOHOMETPHUECKUX MOJEICH i MOCTPOCHUS
IIPOTHO30B.
5) BbiBo/bI U MPAKTHYECKHUE PEKOMEH/AIMU, BBHITCKAIOIINE M3 BBIMOJTHEHHBIX SKOHOMETpPHYE-
CKHUX pacy€eToB.

MeToanyecKue peKOMeH/IalHM 110 BbINOJHEHHIO TeCTOBBIX 3aaHMii

Kak u nmro6ast npyras oopmMa KOHTPOJIs, TECTUPOBAHUE UMEET PsAJl OCOOCHHOCTEH, 3HAaHUE
KOTOPBIX TIOMOTAET YCIIEIIHO BBIOJIHHUTH TeCT. MOXKHO JaTh CIEAYIONINEe METOAMYECKHE PEKO-
MEHALNN:

* [Ipexne Bcero, cieayeT BHUMATENbHO U3YyYHTh CTPYKTYPY TE€CTa, OLIEHUTh 00BEM Bpe-
MEHH, BBIJCISIEMOr0 Ha JaHHBIA TECT, YBUAETh, KAKOTO THUIIA 3aJIaHUSI B HEM COJIEp:KaTcs. ITO
IIOMOJKET HACTPOUTHCS Ha padoTy.

e Jly4mie HaYMHATH OTBEYATh HA T€ BOMPOCHI, B MPABHJIBHOCTH PELICHUS KOTOPHIX HET
COMHEHH, TTOKa HE OCTAHABJIMBAsACH HA TEX, KOTOPHIE MOTYT BBI3BaTh JOJITHE PAa3IAyMbs. DTO
MO3BOJIUT YCIIOKOUTHCSI U COCPEAOTOUNTRLCS Ha BBIIIOJIHEHUU 00Jiee TPYAHBIX BOIPOCOB.

* O4yeHp BaXHO BCETJa BHUMATEIBHO YHTATh 3a/laHUS /0 KOHIA, HE TBITasICh MOHATH
YCIIOBUS «I10 TIEPBBIM CIIOBaM» WJIM BBINOJHUB MOAOOHBIC 33JJaHUSI B MPEIbIIYIIUX TECTUPOBA-
HusX. Takas crenrka HepeIKo IPUBOIUT K TIOCATHBIM OIIMOKAM B CAMBIX JIETKHX BOIIPOCAX.

* Ecniu Bol He 3HaeTe oTBeTa Ha BOMPOC WIIM HE YBEPEHBI B MPABUIHLHOCTH, CIEAYET IpPO-
MYCTUTh €r0 U OTMETUTH, YTOOBI TOTOM K HEMY BEPHYTHCSI.

* [Icuxomnoru Takxe COBETYIOT AyMaTh TOJIBKO O TeKylleM 3afaHuu. Kak npasuiio, 3a1a-
HUS B TECTaxX HE CBSI3aHBI JAPYT C IPYTOM HEMOCPEICTBEHHO, TIOATOMY HEOOXOIMMO KOHIICHTPH-
pPOBaThCsl HA JAHHOM BOIIPOCE U HAXOAMUTh PELIeHUs, NOAXOAIIe HMEHHO K HeMy. Kpome Toro,
BBITTOJIHEHUE ATOH PEKOMEH/JAIMU JACT €Ile OAMH TICHXOJOTHYECKHH IPPEKT — MO3BOJIHUT 3a-
OBITH O HEyJlaue B OTBETE HA NPEAbIAYIINI BOIIPOC, €CIIM TAaKOBAas UMeJIa MECTO.

» MHorme 3a1aHusi MOKHO OBICTpEe PEIInTh, €CIIM He UCKATh Cpa3y MPaBHIbHBINA BapHaHT
OTBETa, a MOCJIEI0BATENbHO UCKIIOUATh T€, KOTOPhIE SIBHO HE MOAXOIAT. MeToJ HCKIIOYEHUS
MO3BOJISIET B UTOT€ CKOHIIEHTPHUPOBATh BHUMAaHHUE HA OJHOM-/IBYX BEPOSITHBIX BapUaHTaX.

* PaccunThiBaTh BBINOJHEHHE 33/JlaHUI HY)KHO BCerja Tak, 4TOObl OCTaJOCh BpeMs Ha
IPOBEPKY U 10paboTKy (mpumepHo 1/3-1/4 3amnanupoBaHHOrO BpeMeHH). Torna BeposITHOCTh
OIHCOK CBOJMTCS K HYJIIO U UMEETCS BpeMsi, YTOObI HaOpaTh MaKCUMyM OalljIOB Ha JIETKUX 3a/1a-
HUSX M COCPEOTOYMTHCS Ha pElIeHUH Oojiee TPYIHBIX, KOTOPbIE BHaYalle MPHILIOCH MPOITY-
CTHTb.

* [Ipomecc yraipIiBaHHs MPABIIBHBIX OTBETOB JKEJIATEIIHEHO CBECTH K MUHUMYMY, TaK Kak
3TO YPEBATO TEM, YTO CTYACHT 3a0y/eT O IIaBHOM: YMEHUHU HCIOIb30BaTh UMEIOIIUECS HAKOT-
JICHHBIE B Y4eOHOM Ipoliecce 3HaHus, U OyJeT HaiesaThCcs Ha yaady. Ecnm yBepeHHOCTH B Ipa-
BIWJIBHOCTU OTBETa HET, HO MHTYUTUBHO MOSBISETCA NPEANOUYTEHHE, TO MICUXOJIOIU PEKOMEH Y-
IOT JIOBEPATh MHTYUIIMH, KOTOPAsk CYMTACTCS MPOSBICHUEM INTyOMHHBIX 3HAHUHM U ONbITa, HAXO-
JSIIUXCS HA YPOBHE MTOJICO3HAHMS.

[Tpu moAroroBke K TecTy He CleAyeT MPOCTO 3ay4HMBaTh, HEOOXOAWMO MOHSATH JIOTHKY
U3JI0’)KEHHOT0 Marepuana. bomibllyio moMols 0Ka3bIBalOT OIMYOJMKOBaHHbIE COOPHUKH TECTOB,
WHTepHeT-TpeHaxKepbl, NO3BOJISIOIINE, BO-TIEPBBIX, 3aKPENUTh 3HAHUS, BO-BTOPBIX, IPHOOpPECTH
COOTBETCTBYIOIIME TICHXOJOTHUECKUE HABBIKHA CAaMOPETYJISIIINHA ¥ CAMOKOHTPOJISL. IMEHHO Takue
HABBIKM HE TOJBHKO MOBBIIAIOT () (PEKTUBHOCTH MOATOTOBKH, MTO3BOJISIFOT 0OJIEe YCIIEITHO BECTH
ce0s BO BpeMs DK3aMeHa, HO U BOOOIIE CIIOCOOCTBYIOT Pa3BUTHUIO HABBIKOB MBICIUTEILHON pa-
OOTBHI.
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6. YueOHas iuTepaTypa u pecypcbl HHGOPMANMOHHO-TEJIEKOMMYHUKAIMOHHOM CeTH
"HHTepHeT", BKJII0OYas NlepeYeHb y4eOHO-MeTOAM4ecKoro odecrneyeHust Ajs
CaMOCTOSITEJIbHOM Pa0d0ThI 00Yy4AIOIIUXCH MO JUCHHUILIHHE

6.1. OcHoBHasI JIUTEpaTypa
1. Hocko B.I1. Dxonomerpuka. Ku. 1. Y. 1, 2: yueOHUK. [DIEKTPOHHBIN pecypc] — DIEKTPOH.
nan. — M.: Mzparensckuit gom "Jenmo" PAHXwul'C, 2011. — 672 c. — Pexum poctymna:
http://e.lanbook.com/book/74822
2. Hocko B.I1. Dxonomerpuka. Ku. 2. Y. 3, 4: yaeOHUK. [DIEKTpOHHBIN pecypc] — DIEKTPOH.
nan. — M.: Uznarensckuit nom "/eno" PAHXul'C, 2011. — 576 c. — Pexum nocrymna:
http://e.lanbook.com/book/74823
3. DKkoHOMeTpHKa: yueOHHMK Jijis1 OakanaBpuara u maructparypsl / M. W. EnuceeBa [u np.] ; mox
pen. . U. Enuceesoii. — M.: U3narensctBo FOpaiit, 2016. — 449 ¢. — (bakanaBp u Maructp.
AKaeMHYCCKHI Kypc). — ISBN 978-5-9916-7545-1. https://www.biblio-
online.ru/book/695328A6-B66E-4F13-BE2A-7C1B9BB084BA
4, Kapraes @.C. DxoHoMeTpuKa: yueOHOe mocodue. [DnekTponHbid pecypc| / @.C. Kapraes,
E.H. Jlykam. — DnexTtpoH. gaH. — M.: Dxonomuueckuit pakynprer MI'Y um. M.B. JlomoHo-
coBa, 2014. — 118 ¢. — Pexxum nocryma: http://e.lanbook.com/book/73154
5. MenbaukoB P.M. Dkonomerpuka. — M.: IIpocnekr, 2014. — 288 c.

6.2. JlonmosiHUTEIbHAS JIUTEpPaTypa
1. Crok [Ix., Yorcon M. Beenenue B sxkoHOMeTpHKY. — M.: Jlemo, 2015. — 864 c.
2. Yxyn, KJI. DnemeHTapHblii Kypc TeopuH BeposiTHOcTeH. CTOXaCTHYECKHE IPOLIECCHI
u ¢puHaHCOBas MateMaTHka. [ Dnekrponnsiit pecypc]| / KJL Uxyn, ®. AurCaxima. — DIeKTpOH.
maH. — M.: MzgarensctBo "JlaGoparopus 3Hanwmii", 2014. — 455 c¢. — Pexum poctyma:
http://e.lanbook.com/book/66146
3. Green W. Econometric analysis. — N.Y.: Prentice Hall, 2012. — 1436 p.
4. Gujarati D.N. Basic econometrics. — Boston: McGraw Hill, 2013. — 756 p.
5. Wooldridge J.M. Introductory econometrics: a modern approach. — Cincinnati: South-Western
College Press, 2012. — 812 p,

6.3. YueOHo-MeTOAMUYECKOE 00ecTieyeHre CaMOCTOSATE/IbHOM padoThl
1. Aramnos, B. C. CounanbHO-IICUXOJIOTHYECKHE JAETEPMUHAHTBI KPEaTUBHOW KOMIIETEHTHOCTH
CTYJEHTOB : MOHOTrpadus / Aranos, Banepuii Cepreesuu, /laBieroBa, Pana Yenosna. - M. : Ma-
keeB Urops Bsuecnasosny, 2016. - 163 c.
2. AdanacseB M.IO. Vcropust [DNeKTpOHHBIN pecypc]: METOMYECKUe PEKOMEHIAINH 110 U3Y-
YEHUIO Kypca U MOJArOTOBKE K CEMUHAPCKUM 3aHATUSAM. YuebHoe nocodue/ Adanacre M.JO.—
OnekTpoH. TekcToBble naHHble.— CII0.: MHCTUTYT crienuanbHON MEeAarorukd U ICUXOJIOTHUH,
2011.— 40 c— Pexxum JIOCTYyTIA:
http://www.iprbookshop.ru.ezproxy.ranepa.ru:3561/29973.html.—3B5C «IPRbooks»
3. Obpa3oBarenbHble HHHOBAIIMM M PAKTUKU Kapbepbl: COOPHUK METOJNYECKUX MaTepHallOB U
crareit / PAHXul'C npu I[Ipesunente PO®. - M. : Jleno, 2015. - 192 c.
4. CouManabHO-TICUXOJIOTHYECKHE acTleKThl (HOPMUPOBAHMS KyJIbTYphl caMoo0ydJaromieiicst opra-
ausanuu / A. S1. Hukonaes [u ap.] / Bornpock! nicuxonoruu. - 2014, - Ne 6. - C. 44-52.

6.4. HopmaTuBHBIE IPABOBbIE JOKYMEHTBI
1. ®enepanbublit 3akoH Ne273-03 «O obpazoBanuu B Poccuiickoit deaepanun» ot 29.12.2012
/I CIIC «Koucynbraut-ITarocy.
2. YcraB Poccuiickoii akajieMUy HapOJHOTO XO35CTBAa M TOCylapcTBEHHOU ciry:kObl npu Ilpe-
sunente Poccuiickoit ®eneparuu (yrB. [ToctanoBnenuem [IpaButensctBa Poccuiickoit denepa-
uuu ot 12.05.2012 1. N 473)
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3. [TonoxxeHue o TEKyIIeM KOHTPOJIE YCIIEBAEMOCTH U MPOMEXKYTOUHOM aTTECTAllU CTYJEHTOB B
PAHXwul'C (ytB. IIpukazom pekropa PAHXul'C ot 25.01.2012 r. Ne01-349; usm. ot 07.06.2013

r.).

6.5. UnTepHeT-pecypcesbl
1. Caiit ®enepanbHOil CayKObI TOCYJapPCTBEHHON CTAaTHCTUKU. — PeskuM moctyma: WWw.gKs.ru
2. Caiit Equnoil MexxBeoMCTBeHHOM MH(pOpMamonHoi cuctembl Poccuiickoit deneparym. —
Pexxum mocryma: www.fedstat.ru;
3. Enunblii apXvB SKOHOMHYECKHUX U comuonornueckux aanubpix HUY BIID. — Pexxum noctyma:
http://sophist.hse.ru/data_access.shtml
4. Tanubie Poccuiickoro MOHUTOPUHTA SKOHOMHUYECKOTO TMOJIO0KEHUS U 3I0POBbSI HACEICHUS. —
Pesxxum moctyma: https://www.hse.ru/rims/
5. Caiit banka Poccuu. — Pexxum octyna: Www.cbr.ru
6. DOxoHomuueckue  wuccienoBanuss B banke  Poccun. -  Pexxum  mocryna:
https://www.cbr.ru/analytics/?Prtld=ec_res
7. baza cratuctuueckux aaHHbix PenepanbHOro pesepBHoro 6anka Cenr-Jlynca. — Pexxum no-
cryna: http://research.stlouisfed.org/fred2/
8. Caiit nHBecTHLIMOHHOM KoMIaHuu «DPuHam». — Pexxum mocryma: www.finam.ru
9. Caiit JKypHasa «IIpuxiannas SKOHOMETPUKAY. - Pexxnm JoCTyma:
http://appliedeconometrics.cemi.rssi.ru/
10. Caiit xypnana «KBanTuiby». - Pexxum gocrymna: http://quantile.ru/
11. Caiit MHCTHTYyTa SKOHOMUYECKOW NOIUTHKH. - Pexxum noctyna: http://www.iet.ru/
12. Caiit llerTpa MaKpOIKOHOMHYECKOTO aHAJIM3a U KPATKOCPOUHOTO MPOTHO3UpPOBaHUs. - Pe-
xuM fgoctyna: http://www.forecast.ru/
13. Caiitr UuctuTyra HapomHOXO03siCTBEeHHOro mporHosupoBanusi PAH. - Pexum pocryna:
http://ecfor.ru/
14. Caiit Poccuiickoit 5KOHOMUYECKO# MIKOJIBL. - Pexxum qoctyma:  http://www.nes.ru/
15. Caiit sxoHoMeTpuueckoit Mogemn QUMMIR. - Pexxum noctyna: http://macroforecast.ru/

6.6. InbIe NCTOYHUKH
1. MenbaukoB P.M. DMnupuyeckuii aHaIu3 TMHAMUKUA OOMEHHOTO Kypca pyOis // duHaHcoBas
aHanmuTHKa: nOpobimembl u  pemenus. 2013, Ne3.  ¢.2-9. — Pexum jocryma:
http://elibrary.ru:3561/item.asp?id=18398213
2. MenbuukoB P.M. TenaeHIIuN U NEpCHEKTUBBI Pa3BUTHS POCCUNHCKOM 3KOHOMHKH B YCIOBHSX
HECTaOUJIbHOCTU KOHBIOHKTYPbI MHUPOBBIX CHIPbEBBIX PHIHKOB // ®PUHAHCOBas aHAJIMTHUKA: MPO-
onmembl u pemenus. 2013.  Nel0. c¢.2-11. — Pexum goctyna: http://elibrary.ru
/item.asp?id=18844825
3. Ycerenko B.C. HHOBalMOHHAs aKTUBHOCTb MPEANPHUIATUN B CTpaHaX C pa3BUBAIOIIEHCS KO-
HOMUKO# // BectHuk YensiOnHCKOTO TOCYAapcTBeHHOTO yHHBepcuTeTa. 2015. Nel2. C.128-140.
— Pexxum noctyna: http://elibrary.ru/item.asp?id=24334022
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4. Ahrend R. Understanding Russian regions’ economic performance during periods of decline
and grouth — An extreme bounds analysis approach // Economic systems. 2012. VVol.36. pp.426-
443. - Available at: http://www.sciencedirect.com/science/article/pii/S0939362512000295

5. Benediktow A., Flartoft D., Lofsnas A.. Oil dependency of the Russian economy: An econo-
metric analysis // Economic modeling. 2013. Vol.32. pp.400-428. - Available at:
http://www.sciencedirect.com/science/article/pii/S0264999313000667

6. Bouoiyour J., Selmi R., Tiwari A., Shahbaz M. The nexus between oil price and Russia’s real
exchange rate: Better paths via unconditional vs conditional analysis // Energy economics.
Vol.51. September 2015. pp.54-66. - Available at: http://www.sciencedirect.com
/science/article/pii/S0140988315001747

7. Dulger F., Lopcu K., Burgac A., Balli E. Is Russia suffering from Dutch decease? Cointegra-
tion with structural break // Resources policy. 2013. Vol.38. pp.605-612. - Available at:
http://www.sciencedirect.com/science/article/pii/S0301420713000779

8. Iwasaki I. Global financial crisis, corporate governance, and firm survival: the Russian experi-
ence // Journal of comparative economics. 2014. Vol.42. pp.178-211. - Available at:
http://www.sciencedirect.com/science/article/pii/S0147596713000528

9. Mironov V., Petronevich A. Discovering the signs of Dutch desease in Russia // Resourses
policy. 2015. Vol.46. pp.184-203. - Awvailable at: http://www.sciencedirect.com
/science/article/pii/S0301420715000896

10. Karminsky A., Kostrov A. Comparison of bank financial stability factors in CIS countries //
Procedia  computer  science.  2014. Vol.31. pp.766-772. -  Available at:
http://www.sciencedirect.com/science/article/pii/S1877050914005031

11. Simachev Y., Kuzik M., Feygina V. Public support for innovation in Russian firms: looking
for improvement in corporate performance quality // International advances in economic re-
search. 2015. Vol.21. pp.13-31.

12. Stolbov M. Causality between sovereign, quasi-sovereign credit risks and global volatility:
The case of Russia // Journal of Eurasian studies. 2016. Vol.7. Iss.1. pp.71-84. - Available at:
http://www.sciencedirect.com/science/article/pii/S1879366515000299

13. Tzova E., Quayum F. Global oil glut and sunctions: The impact on Putin’s Russia // Energy
policy. 2016. Vol.90. pp.140-151. - Awvailable at: http://www.sciencedirect.com
/science/article/pii/S0301421515302214

7. MaTepuajbHoO-TeXHUYecKasi 6a3a, HHPOPMAHOHHBIE TEXHOJIOTHH, TPOTPAMMHOE
obecrieyeHre 1 MHPOPMAMOHHbIE CIIPABOYHBIE CHCTEMBI
s mpoBeneHHs 3aHATHH TO JUCHHUILUIMHE HEOOXOIUMO CIIEAYIOIIee MaTepUabHO-
TEXHHUUYECKOE 00eCTCUeHUE: YUeOHbIC ayJUTOPUH [UI MPOBEICHHUS JICKIUi, TaDOpaTOpHBIX pa-
00T ¥ MPAKTHYECKUX 3aHSATHIA, TPYIIIOBBIX U WHIWBUAYAIbHBIX KOHCYJIbTAIUN, TEKYIErO KOH-
TPOJISi U TPOMEKYTOYHOM aTTECTAIlMH, JUIS CAMOCTOSATEILHON PabOThI: YMTANbHBIC 3aJbl OHO-
JIMOTEKH.
[Mporpammuoe obecnieuenue: EViews 9.5, Stata 14, MS Office Professional Plus 2016.
WNudopmannonnsie crpaBounble cuctembl: Hayunas Oubmmoreka PAHXul'C. URL:
http://lib.ranepa.ru/; Hayunas 3JIEKTPOHHAS oubnmroTexa eLibrary.ru. URL:
http://elibrary.ru/defaultx.asp; Hanwonanenas snekrponHas Oubamoreka. URL: www.nns.ru;
Poccwuiickas rocynapcrennas oubmuorexka. URL: www.rsl.ru; Poccuiickas HarpoHaabHas O10-
muoteka.  URL:  www.nnir.ru;  Onektponnas  OuOmmoreka  Grebennikon.  URL:
http://grebennikon.ru/; DnextpoHHOo-OnOMMOTEeYHass cuctema M3marensctBa «Jlamb». URL:
http://e.lanbook.com; DnekTpoHHO-OMOIHNOTEUHAsT CUCTEMA FOPAMT. URL: http://www.biblio-
online.ru/.
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