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1.1.

1. TlepedeHb MIaHMPYEMBIX Pe3yJbTATOB 00y4eHHUs MO AUCHUILINHE,
COOTHECEHHBIX C IVIAHNPYEMbIMH Pe3yJIbTATAMM 0CBOCHUS NIPOrPaMMbI

CICAYIOIIUMHU KOMIICTCHIIUAMM:

HucuuiuimHa «OKOHOMETpUKa (yriayOneHHBIH Kypc) 4» oOecneunBaeT OBIAJCHHUE

Kon HanmenoBanune Kop srana ocBoensa | HammeHoBaHMe 3Tama 0CBOCHHS KOMIICTCHIINMH
KOMIIETEHIIHHA KOMIIETEHIINHA KOMIIETEHIIHH
Cnoco6HOCTE 3HaeT  OPOABHMHYTHIE  METOABI  aHaIU3a
[Kc OC1-3.1 POIBHHY n
HCIOJIB30BaTh BPEMEHHBIX PSIOB
[IKcOCI-3 MOJBUHYTHIE METOMbI
Ymeer pemath MPOJIBUHYTHIC
aHalu3a BPEMEHHBIX
o [NKc OCI-3.2 HSKOHOMETPHYECKHE 3aJadd Ha BpPEMEHHBIX
91 (e):]
pAn psimax

B PE3YJIbTAaTC OCBOCHUA JUCHUIIIMHBL Y CTYACHTOB JOJIZKHbBI OBITE C(l)OpMI/IpOBaHBK

Pesyneratel 00ydeHus

Ha YpOBHE 3HAHWM:
BPEMEHHBIX PSIIOB

3HaTb MPOJABHUHYTBHIC

METOAbI aHaJIMU3a

1.2.
OT®/T® Kon sTama ocBoeHns
(ipu HaMMYHUU KOMIIETCHIIUH
mpo¢cTaHaapTa)
peemme MKe OC 1-3.1
AQHATUTUYECKON
paboTel B oOmactu
SKOHOMHKHU u [NKc OCI-3.2
(uHAHCOB

Ha YPOBHC yMeHHﬁI OCYHLICCTBJIATL PACYCTBI, CBA3aHHBIC C
PEeHICHUCM SKOHOMETPHUYCCKHUX 3a/1a4 Ha BDECMCHHBIX psAAaX

2.

O0BbeM THCHUILINHBI

3 3.e.,

KOJIMYECTBO aKaJIEMHUYECKUX YacoB,
npenoaaBareneM - 32 4aca, Ha CaMOCTOSITETIbHYIO padoTy 00yJaromuxcs - /2 4acos.

MecTto aucunmimnsl B ctpykrype OII BO
—b1.B.J12.04.01 qucumminHa « DKoHOMETpHKa (YriyOIeHHbBIH Kype) 4» 4 Kypce, 8 cemecTp.
— IUCUUIUIMHA PeaTu3yeTcs MOCie U3yUYEHUs TUCIUILINH:

MaTeMaTU4YEeCKUI aHaIn3

anreOpa

TEOpHsI BEPOATHOCTEN

MareMaTudCCKasa CTaTUCTHKA

HHCTPYMCHTAJIbHBIC METOJAbI B 9GKOHOMUKE

9KOHOMETpHKa 1
sKOHOMeTpuKa (YriyOneHHbIH Kype) 2,3
— MCLUIUIMHA MOKET PEeaIn30BaThCsl YACTUYHO WITH MOJTHOCTHIO ¢ mpuMeHeHneM D0 u/umm JJOT.
VYyeOHble MaTepuabl TUCHMUILIMHBI pa3MeIlaoTcs 1o ajapecy Ims.ranepa.ru
— ¢opMa IPOMEKYTOUHOM aTTECTAIIMH — 3a4ET C OLEHKOM

O0bem n MecTo AUCHMILINHBI B cTpyKType OII BO

3. CoaepixaHue M CTPYKTYpPa AMCHHMILIMHBI

BBIJICJICHHBIX HA KOHTAaKTHYI paboTy ¢

BPEMECHHBIX

PAJIOB.

O0BeM TUCIHMIDIMHBL (MOJYJIST), aK. 4ac./Jac. dopma
KonraktHas pabota TEKYILEro
No 1/ HanmenoBanue tem 00yJaroIuXCs C KOHTpONA
(pazmenoB) Bcero TpernoaBaTesieM CP YCIIeBaEMOCTH
110 BUAAM y4eOHBIX 3aHATHH*™ TIPOMEKYTOHO
it I JIP | I3 I KCP 1 aTTecTanuu
Ounast popma oOydeHMst
Tema 1 AlanTHBHBIE METOJLI aHAJIA3A 36 6 6 24 O




O0BeM TUCIMIUIMHBL (MOJYJIS), aK. yac./Jac. dopma
KonraktHas pabota TeKy1Lero
No /i HaumenoBanue TeM o0y4aromuxcs ¢ KOHTPOIA
(pa3nmemnoB) Bcero TpernoaaBaTeieM CP yCreBaeMocTu
O BUAM y4YCOHBIX 3aHATUH** TIPOMEKYTOHO
it | JIP | I3 | KCP ¥ aTTecTalu
OuHas popma 00yueHHS
[Iporuo3upoBanue o
mozeisim ARMA, ARIMA.
Tema2 | Merononorus BEKTOPHBIX 56 8 8 40 o
aBToperpeccui
Tema 3 | IlepenuddepenunponanHble 12 2 2 8 O
BPEMEHHBIE PSiJIbI
JnHaMI9eCKUi METON
HAMMEHBIINX KBaPATOB
Henuneitapie mpeodpa3oBaHus
U €JIMHUYHbBIC KOPHH.
3auer ¢
[IpomexxyTouHas arrecTanus 4 9
OLICHKO
Bcero: | 108/81 | 16/12 | 16/12 72/54

[Mpumeuanue* — hopMBbI TEKYIIEro KOHTPOJISA ycreBaeMocTH: omnpoc (O)
[Mpumeyanue **: B paMKkax yKa3aHHOH KOHTAaKTHOH pabOThl ¢ 0Oy4alolMMUCS YueOHbIE 3aHATHS MOTYT
NpPOBOAUTECS ¢ ucnoib3oBanueM J1OT n/umu 30

Conepxanue IMCUMILTHHBI

Tema 1. AnanTuBHBIE METO/IbI aHAIN3a BPEMEHHBIX PSI/IOB.

CrinaxxuBanue BpeMeHHOro psifa. [I[porno3upoBanue Oynymux 3HaYCHUI BPEMEHHOTO psijia.
Cronp3simue cpeanue. Ounbtp Xoapuka — Ilpeckorra. @unstp bakcrepa-Kunra. IIpoctoe
SKCHOHEHIMAIIBHOE CIUIAKMBaHUE. J(BOWHOE SKCIIOHEHUMAIbHOE CIiIaXuBaHHUE, MeToj bpayHa.
Meton Xonpra. Meton Xonbra — Bunrepca.

OntuMasbHbI MPOrHOo3 Ha h miaroB Bmepen Aas BPEMEHHOTO psja, OMHUCHIBAEMOTO
cranmonapHoi mozensio AR(P), moaensio MA(Q), moaensio ARIMA.

Tema 2. MeTon010THs BEKTOPHBIX aBTOPETPECCUH.

[TonsiTust mpuunHHOCTH 10 ['peiliHakepy ¥ OJOYHONM 5SK30I€HHOCTH OJHOM TpyHIbI
HNEPEMEHHBIX OTHOCHUTENIBHO JPYrod Ipymbl nepeMeHHbIX. OCOOEHHOCTH, BO3HMKAIOLIUE IMPU
aHaJIM3€ MPUYMHHBIX CBA3EH B CIIy4ae HECTALMOHAPHOCTH PACCMATPUBAEMBIX ITEPEMEHHBIX.

Mertononoruss VAR u ee wuHcTpyMeHTapuil ((QyHKIMH HMOYJIbCHOTO OTKJIMKA MU
JEKOMIIO3UIMH AUCIIepCHil omKOO0K MporHo3oB). [Ipumeps! ncnonb3oBanus Metogonorun VAR
JUIsl KOHKPETHBIX CTaTUCTUYECKUX JAaHHBIX, BOSHUKAIOILIUE IIPU TOM 3aTPyIHECHHUS.

Tema 3. IlepenuddepenurpoBanHble  BpeMeHHble  psinbl.  JluHaMu4eckuii  MeTo[
HAaUMEHBIINX KBaJPaTOB.

[TepenuddepenurpoBanHble 0JHOMEpHbIE BpeMeHHbIE psjibl. [lepenuddepenipoBantble
MHOTOMEpHbIE BpeMEHHbIE psiibl. MeTonbl OLEHUBaHUS JOJITOBPEMEHHOM CBSI3U MEXIY
HECTAllMOHAPHBIMU BPEMEHHBIMH psiaaMu. OLeHMBaHUE B TpPeyroibHOW Moaenu. OlLieHHBaHHE
paHTa KOMHTErpalud MeToaoM MoxanceHa. J{MHAMHYECKMH METO] HAMMEHBIINX KBaJPATOB.
JluHaMuueckuif MeTOJ] HAaMMEHBIIMX KBaJApaTOB M KOMHTETPUPOBAHHBIX PSAJOB IEPBOIO
MOpsIKa UHTETPUPOBAHHOCTH.

4. MaTtepuaJibl TeKyIIer0o KOHTPOJISI YCIIeBAeMOCTH 00y4aloImmXxcs 1 (poH/
OLICHOYHBIX CPeJICTB MPOMeKYTOYHON aTTecTallu 10 AUCHMILINHE

41. ®opmbl W MeTOAbI TeKYyHIero KOHTPOJIA YCIeBAaeMOCTH, OOy4Yaloluxcsi H
NPOMEKYTOYHOM aTTeCTANMH.




411. B xogme peamusanuu aucuumiauabl  Bb1.B.J19.04.01 «9xoHomMeTpuKa
(Yriay0JieHHbIH Kypc) 4»  HCHIOJAB3YIOTCS  CAeAYIOIIHEe MeTOAbl TeKylero KOHTPOJIs
CIIeBAEMOCTH O0YYAIOIIUXCSH:

Tema (pa3nen) MeTobl TEKYILEro KOHTPOJIs yCIIeBAEMOCTH
Tema 1 DpOHTAIBHBIN ONIPOC
Tema 2 DpoHTAJIBHBINA OITPOC
Tema 3 OpOHTAIBHBIN OIIPOC

4.1.2. 3adyer mNPOBOAUTCS € NPUMEHEHHEM CJEIYWIIHX MeToA0B (CpeIcTB): B BHJC
NUCHMEHHOW 3a4eTHOM pabOoThI C pelIeHNEM 3a/1a4 U OTBETAMH Ha BOIIPOCHI.

4.2. MartepuaJibl TeKyIIero KOHTPOJISA YCIIeBAeMOCTH
Tunosbie Bonpocskl Aj1s1 (PPOHTAIBHOIO onpoca no reme 1.

1) Jlns KaKoi 1e/Id UCIIOJIb3YETCs CriIaKuBaHUe psijia?

2) Kak ucrosb3yroTcs CKOJIb3SIINE CPEAHNE TS CIIIAKUBAHKS U IPOTHO3UPOBAHHUS
BpeMeHHbIX psAaoB? Kakue npobiaembl BOZHUKAIOT MPU MCIIOIb30BAaHUM 3TOTO METO/1a AJIs
CTTIQXKMBAHUS KBAPTAJIBHBIX U MECSIUHBIX JaHHbBIX?

3) Kak u mis wero mnpumensercs ¢wibtp Xonpuka — Ilpeckorra? Kakas 3amaua
MUHUMU3ALUN pelIaeTcs Ipu noctpoeHuu 3toro punsrpa? Kakoit mapamerp yrmpasisier
JIaJIKOCThIO moJdiydeHHoro psina? [louemy sta mporemypa Has3biBaeTcs: (PruibTpanueii?
Kakoii uneanbubiit GunbTp anmnpokcumupyetr ¢unbtp Xoapuka — [Ipeckorta? B uyem
COCTOUT MpoOJieMa KOHIIOB WHTEpBaa, Ha KOTOPOM IMPOU3BOAUTCS criakuBanue? Jlis
KaKoW MOJEIH, ONMUCHIBAIOUICH TPeH ] M IUKIMYECKYI0 KOMOHEHTY, (QMIbTp XOApUKa —
[TpeckotTa siBIIsIeTCst ONTUMANTBHBIM? Kakoi HeToCTaToK 3Toro GriibTpa 00HAPYKHBACTCS
npu npumeHennu ero K 1(1) pamy?

4) Yro mpencrasisier coboit ¢puibTp bakcrepa-Kunra, aisi pemieHus Kakod 3amadd OH
npenHasHaueH? Kakoil uaeanbHblil ¢GuibTp oH mpexacraBnser? KakoBbl mpenmyiiecTsa
3TOro (PUIBTPa MO CpaBHEHUIO ¢ puiIbTpoM Xonpuka — [Ipeckorra?

5) Kak u asi 4ero MpUMEHSETCs SKCIOHCHIMABHOE CrIaXKMBaHHE, B YEM OHO COCTOHT?
[Touemy »Ta mpomeaypa HaszwsiBaeTcs GuinbTpanuein? Kakas 3amadya MUHUMH3AIUN
pelaercss Ipu MOCTpoeHuu 3toro ¢uibrpa? Kakoil mapamerp yrpaBiseT IN1aJKOCTBIO
nosydyeHHoro psga? J[ns kakod MOJenH, ONMHMCHIBAIOMICH TpeHJ W IHKINYECKYIO
KOMOHEHTY, puibTp Xoapuka — [IpeckoTra SBiseTcss ONTUMAIBHBIM?

6) Kak u 1151 4ero npuMeHsIeTCs IBOMHOE IKCIIOHECHIIMATBHOE CTITaKMBaHHE?

7) B dem coctont meToa XoybTa, KOTAa U JJIsl Yer0 OH IPHUMEHSIETCs?

8) B uem coctout meron Xonbta — BuHTEpca, Korjaa u uis 4ero oH npumensiercsi? B yem
COCTOMT pa3HMIIA MEXKIY BapUaHTaMM C MYJIbTUIUIMKAaTUBHOM W C aJJUTUBHOHN
CE30HHOCThIO?

9) Kak crpouTcsi onTHMaNbHBIA TPOTHO3 Ha h mIaroB Brepea Ui BPEMEHHOTO psina,
OITMCHIBAEMOT0O CTalOoHapHON Mozebio AR(P)? Kak BenmeT cedst onTUMAIIbHBINH TPOTHO3
npu OonbIMX 3HaYeHUsX h?

10) Kak cTpouTcs OnTHMalbHBI MPOrHO3 Ha h IIaroB BrHepen Ui BPEMEHHOTO psfa,
onuceiBaeMoro monensio MA(Q)? Kakyio posib pu 3TOM UrpaeT ycIoBHE 00paTHMOCTH
Mozenn?

11) Kak cTpouTcst onTHMabHBIN MPOrHo3 Ha h maros Brepen ais moaeieir ARIMA?

Tunosble BONPOCHI 1Jis1 (PPOHTAIBHOIO ONPOCa MO Teme 2.
1. Kak onpenensieTcst npu4MHHOCTH M0 ['peliHKepy A ABYX BPEMEHHBIX PsIOB?



10.
11.
12.
13.
14.
15.

16.

17.

18.
19.

20.

21.

22.

23.

24.

Kakue npo6seMbl BOZHUKAIOT MPU OMPENeIeHUH MPUIMHHOCTH 10 ['pelHIKepy MEXITy
JIBYMsI psiiaMu IPU HAJIMYUU TPETHETO psiga?

Kak ompenensercs npuanHHOCTh 1o ['peitnmkepy B ciaydae N BpemeHHBIX psnoB? Kak
IIPOBEPSIETCS] TUIIOTE3a O TOM, UTO NEPEMEHHbIE IpyNIbl 2 He ABisA0TCA ['pelHKep-
NPUYMHON IS I-0H TIEpEMEHHOM MEPBOM IPYIIIIHI?

Uro nmoHumaercst moJi O6JI09HOM 3Kk30reHHOCThI0? Kak mpoBepsieTcst runote3a OJ0YHOM
9K30T€HHOCTHU OJTHOM IPYIIIBI IEPEMEHHBIX B OTHOLICHUH JPYTOM TPYIIIbI IEPEMEHHBIX ?
Kakue npoGiieMbl BO3HUKAIOT MPU MPOBEPKE TUMOTE3bI 00 OTCYTCTBUU MPUYUHHOCTH O
['pelinKepy B paMKax ypaBHEHUS JUIsl YPOBHEH B cirydae HeKOMHTerpupoBanHoit VAR?
Kakue npoGiieMbl BO3HUKAIOT MPU MPOBEPKE TUMIOTE3bI 00 OTCYTCTBUU NMPHUUYUHHOCTH IO
['petinxepy B ciydae konHTerpupopanHoin VAR?

B 1yem cocrout metononorus Toga — SIMamMoTO IpOBEPKU HA OTCYTCTBUE NPUYMHHOCTH 10
['peitnmxepy?

Uem paznuyaroTcs MOHSATHS NMPUYMHHOCTH B JIOJITOCPOYHOM IUJIaHE W MPUYMHHOCTH B
KpaTKOCPOYHOM IlIaHe i HectannonapHoin VAR?

KakoBbl 0OCHOBHBIE 4epThl MeTo10s10rUK kKoMuccuu Koynca?

Ha xakue nHegoctatku metogonoruu komuccun Koynca ykaspiBanu Jlykac u Cumc?
KakoBbI OCHOBHBIE YepPThI METO10JIOTHH JIOHJOHCKOM MIKOJIBI 9KOHOMUKH ?

Yro nexur B ocHoBe Meronoiornu VAR?

Uro nornmMaetcs 1o GyHI1aMEeHTATLHBIMU HHHOBAITUSMU ?

Uto npeacTaBnsoT co00i (GyHKIIMH UMITYJIbCHBIX OTKJIMKOB?

B yem cocrout npobnema uaeHTHpUKauuu cTpyKTypHOH ¢Gopmbl VAR Ha ocHOBe
npuBeeHHOM Gpopmbl? Kak pemaercs 3ta mpoodiema?

Kak crpoutcs pekypcuBHas cucreMa Ha ocHoBaHwmm TpuBeaeHHOH Gopmbl VAR? Uro
MOHMMAETCS TOJ HaMMEHEE JHJOTEHHOW MepeMEHHOM M TOoJ HauOoJee SHIIOTeHHOM
NIEPEMEHHO B MOJIyU€HHOU peKypcUBHOMU cructeme? MOKHO JIM OLIEHUBATh MOIYYEHHYIO
PEKYPCUBHYIO CUCTEMY OOBIYHBIM METOJIOM HAMMEHBIIINX KBAJAPaTOB?

Biusier 1m mopsiiok BXOXKIIEHUSI TIEPEMEHHBIX Ha MOBeAeHHUE (YHKUUNA HUMITYJIbCHOTO
OTKJIMKa?

Uro npencrasisieT co00i 1€KOMITO3UIUS AUCTIEPCHI OIIMOOK IPOrHO30B?

3aKOHHO JIM MCIOJIb30BaHUE WHCTPYMEHTAapUs, MNpPEIHAa3HAYEHHOro /i aHalu3a
ctabunpHbIX Moaeneld VAR, B ciydasx, KOrja ycjaoBHe CTaOMIbHOCTHU HE BBIIOJIHEHO?
Kak crnegyer cTpouTh (GyHKIIMH UMITYJIbCHBIX OTKJIMKOB B CIy4ae HEKOMHTETPUPOBAHHOM
VAR?

Kak cnenyer ctpouth GyHKIIMH UMIYIBCHBIX OTKIMKOB B CIydyae KOWHTETPUPOBAHHOM
VAR? Kakue npo6ieMbl BOSHUKAIOT MPU MPAKTUYECKOM MOCTPOEHUU 3TUX (QYHKIUH 110
MMEIOIINMCS CTATUCTUYECKUM JaHHBIM?

UTo MOXHO MPEANPUHSATH B CIydae, KOTr/ia BEKTOPHBIA BPEMEHHON Psii HE MOXET OBITh
NpEJCTaBIeH B BHUJIE BEKTOPHOI'O IpOLECCa aBTOPErPeccHH (XOTs Obl U OECKOHEYHOIo
nopsijka)?

Kak cooTHoCsTCS Mexay coOoi mpUUUHHOCTD 1o ['peitHmkepy, GyHKIUN UMITYIHCHOTO
OTKJIMKA Y IEKOMIIO3UIIUS JTUCTIEPCHI1?

Kak MO>KHO mpOM3BECTH UACHTU(PHUKAIINIO B KOUHTErpupoBaHHoil VAR?

Tunosble BONPOCHI 1Jis1 (PPOHTAIBHOIO ONPOCa MO Teme 3.

1.

2.

Kakne mpoGneMbl BO3HHMKAIOT TMpPU HCMONBb30BaHUM nepenuddepeHInpOoBaHHBIX
OJIHOMEPHBIX BPEMEHHBIX PSAIOB?

Kakne mpoGnemMbl BO3HHMKAIOT TMpPU HCIOJNb30BaHUM mepenndepeHIupoBaHHbIX
MHOTOMEPHBIX BPEMEHHBIX PSAJOB?

Kakme cymecTByroT MeTOAbl  OLEHMBAaHUS  JOJITOBPEMEHHON  CBSI3U  MEXIY
HECTAllMOHAPHBIMU BPEMEHHBIMU psiiaMu?

Kak npousBoauTcs olleHHBaHKE B TPEYTOJIbHON Moenu?



o

Kak MpoM3BONTCS OLCHUBAHNE PAHTA KOMHTErPAIMU METO1oM MoxaHceHa.

6. B deM cocTouT IMHAMUYECKUI METO]] HAMMEHBIIINX KBAJPATOB JJIsi KOWHTETPUPOBAHHBIX
PSI0B MIEPBOTO MOPSJIKA HHTEIPUPOBAHHOCTH?

7. Kak ompenensiercs AOATOBPEMEHHAsI JUCHIEPCUS BpeMEHHOro psiaa? Yemy oHa paBHa B

Clly4ae CTalMOHapHOr0 BpEMEHHOro psiaa?

4.3. OueHoYHbIe CPeACTBA JJIsl MPOMEKYTOYHOM aTTeCTAI[UH.
4.3.1. Ilepeuyenb KOMNETEHIHII ¢ yKa3aHHeM 3TANoB UX (OPMHUPOBaHHS B Mpouecce
ocBOeHHsI oOpa3oBarejibHOW mnporpammbl. Ilokasaresm W KpuTepuu OUEHUMBAHUSA

KOMHCTEHHHﬁ C YUETOM ITalla uX (QOPMUPOBAHUSN
Kon Haumenosanue Kopn stana ocBoenuss | HammeHoBaHMe 3Tana OCBOGHUSI KOMIETEHINH
KOMIETEHINH KOMIETEHINH KOMIETEHINH
3HaeT NPOJABUHYTHIC  METOABl  aHaIW3a
CrocoOHOCTE Kc OC1-3.1 pOIBURHY )i
HCTIONIb30BaTh BPEMEHHBIX PSI0B
IIKc OCI-3 MTOJIBUHYTHIE METOMBI
Ymeer pemarts MPOJBUHYTHIC
aHanM3a BPEMCHHBIX
o [MKcOCI1-3.2 HKOHOMETPHYECKUE 3aJayd Ha BPEMEHHBIX
SITT0B
Pl psgax
Jrtan 0CBOEHUS [Nokazarens Kpurepuii onennBanust
KOMITCTEHIINI OLICHUBAHMS
MKe OCT—3.1 3HaeT MPOJBUHYTHIE METObI aHaln3a Vkazan B PIIJ] B mpenenax OCHOBHOM
' BPEMEHHBIX PSIIOB JUTEpPaTyphl
[Ke OC T — 3.2 YwMmeer pemartpb nponaBuHyThle | YkazaH B PIIJI B mpenenax OCHOBHOM
' 9KOHOMETPHUYECKHE 33241 Ha BpDEMEHHBIX psilax | JINTEepaTypbl

4.3.2. TunoBble OLIEHOYHbIE CPEICTBA

IIpuMepHbIi BapyaHT MMCbMEHHOI'O 3a4eTa ¢ OLIEHKON
(B ckOOKax yKa3aHO MaKCHMaJIbHOE KOJIMYECTBO OYKOB 33 BOIIPOC WIIX 33JaHUE)
Teopernueckas yactb

Bompoc 1 (10)

Uro mnpencraBnger coboit ¢unbTp bakcrepa-Kunra, ans pemenus kakol 3agaud  OH
npenHasHaueH? Kakoil uneanbHblii GuiasTp oH mnpezacraiser? KakoBel mpeuMyIecTBa 3TOrO
¢unbTpa no cpaBHEHUIO ¢ GuIbTpoM Xojpuka — [Ipeckorra?

Bompoc 2 (10) Kakue npoGieMbl BOZHUKAIOT MPH MOCTPOSHUH (DYHKIIMI MMITYJIbCHBIX OTKJIMKOB B
ciyqae HectabmwisHOCTH VAR?

Bompoc 3 (10)
B 4eM cocTOHT TMHAMHUYECKHI METO/] HANMEHBIIMX KBAJAPATOB, KAKOBBI €10 IPEMMYIIECTBA U HEOCTATKH?

[Ipaktuyeckas 4yacTh (70 04kOB)

3aganue 1 (30)
1) PaccmarpuBaercs mozenb VAR(2) aist mepeMeHHbIX Yit , Yot , Yat
Y= pu+tIliyi-a+ Il yi-2 te,
rae Yyi= (Y1t, Yo, Y3t)T y U= (,ul, M2, ,us)T , Et= (Slt y €2t E?,t)T ,
I, = (7ijr) — 3%3-maTpuria Ko3pHUITUEHTOB TIPH Y1, t—r, Y2, t—1, Y3, t—r B TPEX ypaBHeHUsX. Matpursr I1;
UMEIOT BUJI:

T11 721 7131 0 0 7132
= 0 7y, O [My=| 0 7p»n, O
0 7321 0 731.2 0 7322

Kaxkue u3 nepeMeHHBIX (TpyIIa NIepeMEHHBIX) ABISIOTCS OJOYHO SK30I€HHBIMH B OTHOIIEHUH OCTAJIBHBIX
MEePEeMEHHBIX ?




3amanne 2 (40)
PaccmarpuBaercs neymepras VAR(1):

Vi =0.7y,1 +0.22,_1 + Uy
z; =0.2y; 4 +0.72, 4 + Uy,
u u 0 1.64 0.8
u = | ~iid.N|| =], T=Covu,)= .
Ut Uyt 0 08 1

e [locrpoiite pynkuuu ummyabcHbiX oTKIMKOB IFRy(h) u IFR,(h) mepemennbIx yi u 2 Ha
eIMHUYHBIN MIOK (QyHIaMEHTaIbHON HHHOBAIIMK TIEPEMEHHON Z; , CHIONIB3YSl IPE/ICTABICHUE
Xoderkoro. (Ykaxute 3HaueHus 3tux ¢yukuid wis h =0, 1, 2.)

Tunsbl 3agaHuii 1Js l'[paKTI/I‘{CCK()ﬁ YacTH 3a4€eTa ¢ Ol eHKOoil

1) PaccmatpuBaercs mojeinb VAR(2) aist mepeMeHHBIX Yit , Yot , Yat -
Vyi= pu+Ihiyr1+Ilyi2+et,

rae Yt = (Yit, Yat, Y3t)T y M= (,ul, M2, ,u3)T , €t= (e, ezt 83t)T )
I1r = (7ij.r) — 3%3-marpuna k03QHUIHMEHTOB IPH Y1, t—r, Y2,t—r, Y3,t—r B TPEX ypaBHEHHIX. MaTpHUIIbI
Iy mMerotT BU:

111 7121 131 0 0 7132
=] 0 7wy O M= 0 7p, O
0 7321 0 731.2 0 7322

Kakue n3 nmepemMeHHBIX (TpyIia MEPEeMEHHBIX) SBJISIOTCS OJIOYHO 3K30T€HHBIMH B OTHOILIECHUU
OCTAJIbHBIX EPEMEHHBIX ?

2) Tlycth & U v — IPOILECCHI OEIOro myma.

PaccmotpuTte cienyronyto cucreMy AByX psIoB Xt U VYt .
Yi=po+fxt +é&, Xe=p0+ Xt-1 + .
JlafiTe OTBET Ha CIEAYIOLIUE BOIPOCHI:
a) Mwmeror au 9TH psibl CTOXacTUYeCKWi TpeHa? VIMEKT M OHM JeTepMUHHPOBAHHBIH

TpeHAa?
b) IIpexncrasbre 3Ty cuctemy psinoB B popme VAR.
c) KowuHTerpupoBaHbI JH PsbI Xt U Yi?

d) Eciu psapl KOMHTErPUPOBAHbBI, MOCTPOWTE JUIi HUX MOJENb KOPPEKIHMH OLIMOOK.
Bxirouarorces 1M KOHCTaHTa, JMHEHHBIN WM KBaJAPAaTUYHBIN TPEHI B KOMHTETPALMOHHOE
cooTHoeHue? [losicHuTe, 3a CUET YEro OCyIIECTBIAETCS TOAAEPKAHNE JOITOBPEMEHHBIX
COOTHOUICHUH MEXAY PSAaMHU.

e) MOKHO Jin, KCITOJIb3Ys HAOJI0TaeMbIe 3HAYCHUS PSJIOB Xt U Yt , TPOBEPHUTH rumotesy ff = 1,
UCIIOJNIb3YSl CTaHJAPTHYI0 TEXHUKY CTaTUCTHYecKoro aHanu3a? HykHbl nu g 3T0ro
KaKHe-TO JIONOJIHUTENbHBIE yciaoBusA? OOBsICHUTE Balll OTBET.

3) Hwmeertcs cucrema 5 psoB:

L234: = a1 Wot + apWs3t + asWat + 1t
L23t = biWat + boWst + &2t



Wor =W, t—1+ &3t
Wat = W3 -1+ eat,
Wat = Wa, -1+ &5t

B KOTOPOH CiIy4aiiHble OIIMOKH B IIPABbIX YaCTAX HPEACTABISIOT COO0N HEKOPPEIUPOBAHHLIE
MEKTy co0O0 TpoIecchl OEI0ro myma.
e KowunrerpupoBana au cuctema psimoB L234:, L23t, War, Wat, Wat? Eciin 3ta cucrema

KOMHTETPUPOBAHA, TO YEMY PAaBEH pPaHI KOMHTErpauuu?

e  MOXHO JIH, UCIIOJIB3Ys HAOJI0JaeMble 3HAUCHHSI YKa3aHHBIX 5 PSI0B, IPOBEPUTH TUTIOTE3Y
a2 =1, ucnonp3ys cTaHJApTHYIO TEXHUKY CTaTUCTHYECKOro aHanu3a? Eciu HeT, TO 4To
ATOMY NPENSATCTBYET, U KaK HaJ0 B 3TOM Cllydae AeicTBOBATh?

4) PaccmarpuBaercs asymepras VAR(2)

=05 + X + y 0 ]
Yt Vi + X + &g (gltJ~i.i.d.N [O]’ O;)l 0

— SBasercs mu 3ta VAR cranmonapHoii?

—  SIBustroTCS JIU PAABI Yt ¥ Xt KOUHTETpUPOBaHHBIMU? ECIn SIBIISIIOTCS, TO KaK BBITIISITAT JUIS
HUX MOJI€NIb KOPPEKLUU OLIUO0K?

—  MoxHo 1u TOBOPHUTH O HAJIMYHUHU ,Z[OJ'IFOCpO‘lHOﬁ HpH‘lHHHOﬁ CBA3U MCXKAY STHUMU pAdaMU
— €CJIK 14, TO B KaKOM HaHpaBJIeHI/II/I?

—  MOHO 11 TOBOPUTH O HAIMYUU KPATKOCPOYHOU IPUIMHHON CBA3U MEXKIY STUMHU PSAAMU
— €CJIU /14, TO B KAKOM HallpaBJIeHUN?

5) PaccmarpuBaercs nBymepHas VAR(1):
Y =0.7y; 4 +0.22;_4 + Uy
Zy =0.2y; 4 +0.72;_4 + Uy,

u 0 1.64 0.8
u =| 1, (ultJﬂ.i.d.N [OJ,Z , Z=Cov(ut)=[ J

Uyt Uyt 08 1

[Moctpoiite Gyukimu umnyabcHbIx oTKIHKOB IFRy(h) u IFR;(h) mepemenHbIX Yyt u Zt Ha
€IMHUYHBINA MOK (yH/IaMEHTAIbHOW WHHOBAIIMY IEPEMEHHOM Zt , UCTIONB3YsI MPEICTABIICHUE
Xomenkoro. (Ykaxute 3HaueHust 3Tux Gynkuuit 1 h =0, 1, 2.)

Ikana oueHNBaHHUA

10-6anbHas TpanuuuoHHas 1Kaiza Ornpenenenue
IKaja

10 OtnuuHO B cymme nonyueno 100 oukos.
9 OtnuuHo B cymme nonyueno ot 90 no 99 ouxos
8 OtnuuHo B cymme nonydeno ot 80 1o 89 oukos.
7 Xopo1o B cymme nonydeno ot 73 no 80 oukos.
6 Xopo1o B cymMme nonydeHo ot 65 10 72 0ukoB.
5 Y 10BIETBOPUTENBHO B cymme nonydeHno ot 58 1o 64 oukoB.
4 Y 10BIETBOPUTEIBHO B cymme nonydeno ot 50 1o 57 oukos.
3 HeynosnersoputrensHo | B cymme nonyueno ot 40 o 49 oukos.
2 HeynosnersopurensHo | B cymme noxydeno ot 30 1o 39 oukos.
1 HeynosnersoputrensHo | B cymme noxydeno ot 20 o 29 oukos.
0 HeynosnersopurensHo | B cymme noiydeno MeHee 20 0UKOB.
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4.4. MeToanuyecKkue MaTepuabl

3ayer ¢ OLEHKOH mpoBoAWTCA B ayauTopuu. OTCYeT BpEMEHH, OTBEIACHHOTO Ha
MUCHbMEHHYIO PalOoTy, HUIET IO 3aBepUICHUH MPOLEAYPbl pa3MEIIEHUs CTYACHTOB U pa3layu
3a1aHUM.

CryneHt 00s13aH SIBIATbCA Ha MUCbMEHHBIM KOHTPOJIb B yKa3aHHOE B pacnucaHuu Bpems. B
cllydae ONo3/1aHus BpeMsi, OTBEICHHOE Ha MUCbMEHHBIN KOHTPOJIb 3HAHUH, HE MPO/JIEBACTCH.

[Tpu cebGe cTyneHTH MOTYT UMETh TOJIBKO MHCbMEHHBbIE MpHHAIeKHOCTU. Heobxoaumyro
JUIS BBITIOJIHEHHS pab0ThI OyMary BbIZaeT IMPenoaBaTelb.

[IpenogaBatens pa3gaet BapuaHThl paObOThL. JIUCTHI ¢ 3a1aHUSMU JOJIKHBI OBITH MOBEPHYTHI
TEKCTOM BHH3, YTOOBI CTYACHTHI J0 OKOHYAHHS MpOIeNyphl pa3gadyd HE MOIJIM Havarh
BbINOJIHEHHE paboThl. [To okoHYaHUM pa3faun BapHaHTOB CTYJIEHTaM pa3periaeTcs NepeBepHyTh
TEKCT  3aJaHusl W OJHOBPEMEHHO  TPUCTYHNUTh K  BBIIOJHEHHIO  palOTHI.
[Io okOHYAaHHWU OTBEIEHHOTO BPEMEHHU CTYACHTHI OJHOBPEMEHHO 3aKAaHYMBAIOT BBIIOJHEHUE
paborel.  Ecim paGora 3aBepiieHa CYIIECTBEHHO paHbIIE CpPOKa, TO MO Pa3pelIeHHIO
IpenoaaBaTess CTyJEeHT MOXKET MOKUHYTh ayIUTOPUIO TOCPOYHO.

MoOwuibHbie TeaeOHBI JOJDKHBI OBITh BBIKIIOYEHBI M YOpaHBI CO CTOJIOB, JOIMYCKAeTCs
HCIOJIb30BaHUE KAJIbKYISITOPOB, BHITOJHSIOMIUX TOJIBKO MIPOCThIE apu(METHUECKHE BEIYUCIICHUS.

Bo Bpems mpoBeneHHsT NHCBMEHHOTO KOHTpPOJII 3HAHWH CTyJEHTaM HE pa3peraercs
MOJIb30BAaThCA  Y4YEOHBIMH IpOrpaMMaMH, CHPAaBOYHMKAMU U MPOYHUMH HUCTOYHHUKAMU
uH(pOopMaLUH.

Hcnonp30BaHrue MaTepualoB, a TAK)Ke MMOMBITKA OOLICHUS C APYTMMH CTyIEHTaMU WA
UHBIMH JIMI]AMH, B TOM 4YHCJIE€ C TPUMEHEHHEM DJEKTPOHHBIX CpPEICTB  CBS3H,
HECaHKI[MOHUPOBAHHbBIC TIEPEMEIICHHS U T.II. SIBJISAIOTCSI OCHOBAHUEM I YAAJICHUS CTyJeHTa U3
ayJIUTOPUN M TIOCIEAYIOMIETO NPOCTABICHUS B BEJIOMOCTh OIEHKH «HEYIOBIECTBOPUTEIHLHOY
(«He3auery).

Bo Bpemst mpoBeieHUsI MMCbMEHHOTO KOHTPOJISl 3HAHUH CTYJCHTaM pa3penaeTcsi IOKUHYTh
ayJUTOPHUIO TOJBKO MPH YCIOBUU CIaul PabOTHI B 00beMe, BBIITOJHEHHOM K MOMEHTY BBIXO/A U3
aynutopuu. JlanpHelee npooKeHne paboThl 3aperiaeTcs.

OTBetsbl B paboTe 6€3 00BSICHEHUH He 3aCUUTHIBAIOTCA. PUCYHKH JOTKHBI OBITh YeTKUMHU, BCE
JIMHAY TPaHKOB, UCIIOJIB3YEMBIX ITPHU OTBETaX Ha BOIPOCHI 33144, JOJDKHBI OBITH MTOJIITHUCAHEI.

[TpomomKUTENHLHOCTD 3a4€THOM NMUCbMEHHOM paboThl 120 MUHYT.

B cimydae, ecnu AamcOMIUIMHA TOJIHOCTBIO WIJIM YAaCTHYHO MPOBOJMIACH C MPUMEHEHHEM
TEXHOJIOTUH 3JIEKTPOHHOTO OOYYEeHUs W/WIM JUCTAHIMOHHBIX TEXHOJIOTUHM, 3a4e€T MOXKET
MIPOM3BOIUTHCS € McTIoNb3oBaHueM cucteMbl C/1O Akanemun 1 IpUMEHEHUEM NTPOKTOPUHTA.

5. Metoauyeckue ykazaHus AJs 00y4arolmuxcs
10 OCBOCHHUIO JMCIUIIIHHBI

MeTtoauyeckue yKazaHus 110 NOATOTOBKe K GPOHTAJIBLHOMY OIIPOCY.
J11 MOATrOTOBKY K (PPOHTAILHOMY OMPOCY HEOOXOAMMO U3YUUTh MaTepuall MpeabLIyInX
JIEKIMH, 03HAKOMHUTHCS C PEKOMEH/I0BaHHOM JIUTEpaTypOi U OTBETUTH HA BONIPOCHI, TOMEILIEHHBIE

B KOHIIC COOTBCTCTBYIOIIHUX PA3CJIOB.

MeToanyeckue YKa3aHus 0 CAMOCTOSAATEIbHOM padoTe

Ne Tun Vka3anus
n/n | 3aHaTHs
Tewma 1.

11



Ne Tun VYkazaHus

n/n | 3aHsTUS

1 o W3yunts Matepuan tems! 5.1 pazaena 5 yactu 4 yuebnuka Hocko B.II. [Hocko B.II], ctp.
327-359. OTBeTUTH HAa KOHTPOJILHBIC BOMPOCH! Ha cTp.359-360.
M3yunts MaTepuan temsl 5.2 pazaena 5 yactu 4 yuebnuka Hocko B.II. [Hocko B.II], ctp.
360-391. OTBeTHTH Ha KOHTPOJILHBIE BOTIPOCHI Ha cTp.391.

Tema 2.

2 o M3yunts Matepuan tems! 6.1 pazaena 6 yactu 4 yuebnuka Hocko B.II. [Hocko B.II], ctp.
392-413. OTBeTUTH Ha KOHTPOJILHBIE BOMPOCHI Ha cTp.413.
M3yunts Matepuan tems! 6.2 pazaena 6 yactu 4 yuebnuka Hocko B.II. [Hocko B.II], ctp.
414-440. OTBeTHTH Ha KOHTPOJIBHBIE BOIIPOCH Ha cTp.440.
M3yantes Matepuan Temsl 6.3 pazgena 6 gactu 4 yaebunka Hocko B.I1. [Hocko B.IT], ctp.
440-488. OTBeTHTH Ha KOHTPOJIBHBIE BOIPOCH Ha cTp.488.

Tema 3.

3 O W3yants Matepuan Temsl 7.2 pazngena 7 gactu 4 yae6nnka Hocko B.I1. [Hocko B.IT], cTp.

504-514.

MeToauueckue YKa3aHus 1o MOATrOTOBKE K 3a4€Ty € OLIEHKOM

JIJIst IOATOTOBKH K 3a4eTy C OIICHKOW HEOOXOIMMO U3YUUTh PEKOMEHIOBAaHHYIO JTIUTEPATYPY
Y TIONIPOOOBAaTh OTBETUTH HAa BOMPOCHI, IEPEUHCICHHBIE HUXKE:

Bomnpocs! 1Jisi MOATOTOBKH K 324€Ty ¢ OIIEHKOI.

1)
2)

3)

4)

5)

6)

7)
8)

9)

Jl1 KaKoM Lieau UCIIONIb3YETCs CrilakUBaHueE psina?

Kak ucnonp3yroTcsi CKOJb3AIIME CpEIHUE Ul CIVIAKUBAHUA M IPOTHO3UPOBAHMS
BpeMeHHbIX ps10B? Kakue npo6iieMbl BO3HUKAIOT [P UCIOIb30BAHUYU 3TOTO METOAA IS
CIJIa)KMBaHUS KBaPTAJIbHBIX U MECSIUHBIX JaHHbBIX?

Kak u gna uero npumensiercs ¢wibTtp Xoapuka — IIpeckorra? Kakas 3anaua
MUHUMU3ALUU pelIaeTcs Ipyu MocTpoeHuu 3toro punprpa? Kakoil mapamerp yrpasisieT
IMIAJAKOCThIO MosydyeHHoro psna? Ilouemy sTa mpouenypa HasbiBaeTcst (GMIbTpanueii?
Kakoli uneanbusii GunbTp anmnpoxcumupyetr ¢uibTp Xoapuka — [Ipeckorra? B uem
COCTOUT MpobsieMa KOHIIOB MHTEpBaJa, HA KOTOPOM HPOM3BOAUTCS criaxkuBaHue? Jlns
KaKoW MOJeNIM, ONMUCKHIBAIONIEH TPEH] U IUKIMYECKYI0 KOMOHEHTY, puibTp Xoapuka —
ITpeckotra sBnsieTcs onTuManbHbIM? Kakoit He1ocTaToK 3Toro GpuirbTpa 0OHapyKHUBaETCS
npu npumeHeHuu ero k 1(1) pany?

Yro mpencrasnsier coboil punbtp bakctepa-Kunra, mis pemieHus Kakod 3ajadu OH
npenHazHaueH? Kaxoil uaeanbHblil GuiabTp oH mpezctasiser? KakoBbl mpenmyliecTBa
3TOro QUIBTpa MO CpaBHEHMIO ¢ GriIbTpoM Xoapuka — [Ipeckorra?

Kak u g yero npumeHsieTcsl SKCIIOHEHIMAIbHOE CIIIaKMBAaHUE, B YEM OHO COCTOMT?
[Touemy »5Ta mnpomenypa HasbiBaercs ¢uibTpanuei? Kakas 3agada MUHUMH3ALMU
pemiaercss mpH MOCTpoeHuH 3Toro guiubtpa? Kakoil mapamerp ympaBisieT INIaJKOCTbIO
nosydeHHoro psga? Jlns kakoW MoJen, OMHCHIBAIONIEH TPEHJ W IUKIUYECKYIO
KOMOHEHTY, puibTp Xoapuka — [IpeckoTra sSBiIseTcss ONTUMAIBHBIM?

Kaxk u 1 yero npumeHsieTcsi JBOWHOE SKCITOHEHIIMAIBLHOE CTIIaKUBaHUE?

B uem cocTout meton XoibTa, Koraa U i 4€ro OH IPUMEHSAETCs?

B uem cocrout meron Xosbra — BuHTEpca, KOrna u A 4ero oH npuMensercs? B uem
COCTOMT pa3HMIIA MEXKIYy BapHaHTAMM C MYJIbTHUIUIMKATUBHON W C aJJUTUBHOU
CE30HHOCTBIO?

Kak crpoutcss onTHManbHBIA NpOrHO3 Ha h IIaroB Brepea Ui BPEMEHHOTO psina,
OITMCHIBAEMOT0 CTalMOHapHON Mozebio AR(P)? Kak BeneT cedst onTUMAIbHBINH TPOTHO3
npu OonbIINX 3HaYeHUsX h?
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10) Kak cTpouTCs ONTHMAalbHBI MPOrHO3 Ha h IIaroB BHepen Uil BPEMEHHOTO psfa,
onuceiBaeMoro monensio MA(Q)? Kakyio posib pu 3TOM UrpaeT yCIoBHE 00paTUMOCTH
moenu?

11) Kak ctpouTcst onTUMabHbIH IPOruo3 Ha h maros Brepen ais mojaeieir ARIMA?

12) Kak onpenensiercst G-mpuauHHOCTH 1m0 ['peiiHkepy A AByX nepeMeHHbIXx? Kak MoKHO
MPOBEPUTHh HaIM4YMe/0TCyTcTBUEe G-IPUYUHHOCTH MEXKIY NBYMs nepeMeHHbIMu? Kakue
OCIIO)KHEHUST B aHAU3 HaJIM4UsA/OTCYTCTBUS  G-IPUUMHHOCTH MEXAY JBYMS
MEPEMEHHBIMHI BHOCUT HAJIMYKE B CUCTEME TPEThEH MepeMeHHON?

13) Kak onpenensiercs G-npuanHHOCTD B ciaydae N BpeMeHHbIX psaoB? UTo MOHMMAETCS 10T
OIOYHOM 9SK30TC€HHOCTBIO TepeMeHHbIX B cucteme? Kak mpoBeputh OJI04YHYIO
9K30T€HHOCTh TPYIIIBI IEPEMEHHBIX HA OCHOBAHUU UMEIOIINXCS CTATUCTUYECKX JTaHHBIX?

14) Kakue O0COOCHHOCTH BO3HHMKAIOT IPH aHAIW3¢ MPUYMHHBIX CBS3CH B Cilydae
HECTAllMOHAPHOCTH pacCMaTPUBAaEMBIX MepeMeHHBIX? UYeMm OTIMYAIOTCS MOHATHS
MPUYUHHOCTHU B JOJITOCPOYHOM M B KPATKOCPOUHOM TUTaHE?

15)B uem cocrout Meromosorus Toma-SIMaMoTO I MPOBEPKH HA MPUYUHHOCTH I10
['peitnmxepy?

16) B uem cocrost meromosorun Komuccuu Koyica, JIOHTOHCKO# MIKOJIBI SKOHOMUKH U
metononorus VAR?

17) B uem coctout npobiema uaeHtupukaimu crpykrypHoir VAR? Kakumu criocobamu
periaercs 3Ta rnpodiema?

18) Yto npeacTaBasioT co00i (HYHKIIUH UMITYJIbCHBIX OTKIMKOB, KAK OHU BBIYHUCIISIOTCS 10
3aIaHHOM MOJIETTM U KaKUM OOpa30oM OHHM CTPOSATCS HAa OCHOBAaHWUU CTATUCTUYECKHUX
IMAHHBIX?

19) Yro mpencTaBistoT cO0O0M JAEKOMITIO3UIIUHN AUCIIEPCUI OMIMOOK MTPOrHO30B MEPEMEHBIX,
cocraBiisironmx mouenb VAR? Kakum 00pa3oM OHHM CTpOSITCSA Ha OCHOBaHUU
CTAaTHCTUYCCKUX JTAHHBIX?

20) Kakue mpoOseMbl BO3HHUKAIOT MPH MOCTPOCHUU (YHKIMHA HMITYJIbCHBIX OTKIMKOB B
ciyqae HectabmipHOCTH VAR?

21) Kakue 0COOEHHOCTH BO3HUKAIOT MPHU TMOCTPOCHUH (PYHKIMHA MMITYJIbCHBIX OTKIKOB B
cily4ae, KOrja CTaTUCTUYECKUE JTAHHBIC TIOPOKICHBI MOJICJIBI0 BEKTOPHOTO CKOJIB3SIIETO
cpennero?

22) KakuMu MeTO/1aMU MOYKHO OIIEHHBATh CYIIECTBYIOIIYIO JOJITOBPEMEHHYIO CBSI3b MEXIY
HECTAIlMOHAPHBIMU MTepeMeHHbIMI? KaKOBbI MpenMyIiecTBa U HEJJOCTATKU 3TUX METO0B?

23) B 4eM COCTOMT [JMHAMHYECKHH METOJI HAMMEHBIIMX KBaJpPaToB, KAaKOBBI €ro
MPEUMYIIECTBA U HEAOCTATKU?

6. YueOHas quTepatypa u pecypcbl HH(pOpMALHOHHO-
TeJ1eKOMMYHUKANOHHOM ceTH ""UHTepHeT", BK/IIOYas NepeyeHb y4eOHOo-
METOINYEeCKOro odecnevyeHus 1JIs CAMOCTOATEIbHOH PadoThl 00y4arOIIMXCH
10 JMCUHUIIHHE

6.1. OcHoBHas IuTEpaTypa

1. Hocko, B.II. DOxonomerpuka: y4eOnuk: rpud JO. Ku.2,4.3,4: Cucremsl
OJTHOBPEMEHHBIX ypaBHCHHWH, TaHEIbHbIC JaHHBIC, MOJEIN C JIUCKPETHBIMH |
OTpaHWYCHHBIMH  OOBsICHIeMBIMH  TiepeMeHHbIMH  [U. 3]. Bpemennsie  psijibl:
JIOTIOTHUTENbHBIE TIIaBbl. MoJienb croxactuueckoit rpanutist [U. 4] / B. I1. Hocko. - M.:
Heno, 2011. - (AxagemMudeckuii yueOHUK). - bubmuorp.: c¢. 311-312, 563-566. ISBN 978-
5-7749-0655-3.

6.2. JlonosHUTENbHAS TUTEPATYPA.
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2. BepOuxk, M. IlyreBomuTtens o COBpEMEHHON SKOHOMETPHUKE: Tep. C aHTJI.: yueOHO-
MeTtonudeckoe mocooue: rpud YMO / M. BepOuk ; Hayu. pea. u npeauci. C. A.
AiiBazsiHa. - M.: Hayunas kaura, 2008. - 616 c. - (bubnuorexa Cones). - ISBN 978-5-
91393-035-4.

3. Marnyc {. P., Kareimes I1. K., [lepecenkuit A. A. Dxonomerpuka. HauanbHsblii Kypc:
Yuebnuk. — 7-e uzn., ucnp. — M.: [leno, 2005. — 504 c. ISBN 5-7749-0055-X.

6.3. YdeOHO-MeToInYeCcKOe 00eCIIeueHne CaMOCTOSTEIbHOU paboTHI.
CrnenuaipHOE y4eOHO-METOIMUECKOe 00ECTICUeHUE U MTOCOOUSI HE MPEyCMOTPEHBI.

6.4. HopmaTuBHbIE IPaBOBbIE JOKYMEHTHI.
He npenycMmoTtpeHsl.

6.5. UHuTepHeT-pecypcChl.

http://www.economicsnetwork.ac.uk/links/data_free
Ha sTom caiite umeeTcst 00bI10€ KOJTMYECTBO CCHUIOK Ha Pa3JIMYHbIC CANTHI, COAepKaIlle B
CBOOOJIHOM JOCTYIIE JAHHBIE SKOHOMUYECKON CTATUCTUKH.

http://www.census.gov/ipc/www/idb
Mexaynapoanast 6a3a nanHbeix bropo nepernncu Hacenenust CHIA / U.S. Census Bureau -
International Data Base (IDB).

http://www.econ.kuleuven.be/gme/data.htm

CrarucTuueckue TaHHbIe, MCII0JIb30BaHHbIC B KHUTE: Bepouk M. (2008).
IIyTeBoauTENb 110 COBPEMEHHOM dKOHOMeTpuKe. M., Hayunas kaura.

http://economist.mrsu.ru/info/kaf statistic/poleznie_ssilki.html

[Tone3Hble CCBIIIKM HA CAalThI, HA KOTOPBIX ITPUKJIIATHON SKOHOMUCT MOKET HAUTH

JTaHHBIE JIJI UCCIICIOBAHUN.

http://www.feweb.vu.nl/econometriclinks/slinks/

Ha sTom caiite nmeeTcst 60JbIII0€ KOJIMYECTBO CChUTOK HA Pa3UYHbIe HHTEPHET-PECYPCHI,
MOCBSIIEHHBIE U3YYSHHIO, pa3paboTKe U MPUMEHEHUIO IKOHOMETPUUECKUX METOIOB.
http://Ims.ranepa.ru

6.6. lHbie UCTOYHUKH.
He npenycmorpenst

7. MarepunanabHoO-TexHHYecKas 0a3a, ”HPOPMANMOHHbIE TEXHOJIOTHH,
NporpaMMHoe odecrnedenne 1 HHPOPMALMOHHBIE CIIPABOYHbIE CUCTEMbI

Jlnis mpoBeieHus KM HeoOXoIuMa ayIMTOPHsl ¢ MIPE3eHTAMOHHBIM 000PY/I0BaHUEM,
KOMITBIOTEP MO YIPaBJICHUEM orepannoHHoi cucreMbl Windows ¢ pocrynom B MHTEpHET U
yCTaHOBJICHHBIM HporpaMmubiM obecriedenrem Microsoft Office (Word, PowerPoint, Excel) u
Adobe Reader.

Jns  1nabopaTopHBIX 3aHATHH HEOOXOAMM KOMITBIOTEPHBIM Kjacc, OCHAIIEHHBIH
KOMIThIOTEPAMHU TI0J] YIIPaBIEHUEM orepannoHHoi cucreMoit Windows ¢ moctynom B HTEepHET
Y YCTaHOBJICHHBIM TPHUKJIAJIHBIM NPOrpaMMHBIM obecrieueHreM Econometric Views (Bepcuu He
ke 8), Stata (Bepcum He Hmke 10), Microsoft Office (Word, PowerPoint, Excel) u Adobe
Reader. KommbroTep npernonaBaresns J0KeH ObITh OCHAIIEH TPOSKTOPOM.

14


http://www.economicsnetwork.ac.uk/links/data_free
http://www.census.gov/ipc/www/idb
http://www.econ.kuleuven.be/gme/data.htm
http://economist.mrsu.ru/info/kaf_statistic/poleznie_ssilki.html
http://www.feweb.vu.nl/econometriclinks/slinks/
http://lms.ranepa.ru/

		2022-12-05T07:58:43+0300
	ФЕДЕРАЛЬНОЕ ГОСУДАРСТВЕННОЕ БЮДЖЕТНОЕ ОБРАЗОВАТЕЛЬНОЕ УЧРЕЖДЕНИЕ ВЫСШЕГО ОБРАЗОВАНИЯ "РОССИЙСКАЯ АКАДЕМИЯ НАРОДНОГО ХОЗЯЙСТВА И ГОСУДАРСТВЕННОЙ СЛУЖБЫ ПРИ ПРЕЗИДЕНТЕ РОССИЙСКОЙ ФЕДЕРАЦИИ"
	Подпись документа




