DeepajibHOE TOCYAAPCTBEHHOE OI0IKEeTHOE 00pa3oBaTe/ibHOe
yupe:KIeHue BbICIIero 00pa3oBaHus
«POCCUMCKAS AKAJIEMHUSI HAPOJTHOT'O XO351iICTBA

U TOCYJIAPCTBEHHOM CJIYXKBbI
IIPU IPE3UJIEHTE POCCUVICKOM ®EJEPALIAN»

NHCTUTYT OMUT
SKOHOMMWYECKUU ®AKYJIBTET
OTAEJIEHUE 5KOHOMUWKHM
kadenpa DKOHOMETPUKU U MATEMaTUYECKOH IKOHOMUKH

YTBEPXIEHA

Ha 3aceaHuu Kadeapbl DKOHOMETPUKH U
MaTEMAaTUYECKONH YKOHOMUKH

[Ipotokomn ot «02» uronst 2021 1. Ne 10

PABOYASA ITPOI'PAMMA JIUCHUIIJIMHBI

b1.B./13.04.02 «OxoHomeTpuKa (6a30BbIil Kypc) 4»

1o HanpasyieHuto moaroToBku 38.03.01 SxoHomuka
HaIpaBJICHHOCTDb «OxoHoMHKa U DuHAHCE)
kBasnukanys OakaaaBp
ouHas ¢popMa oOyueHus

I'on mHabopa - 2021

AOKYMEHT MOAMMCAH
MOCKBa, 2021 T. ONEKTPOHHOW NOANMNCbLIO

CepTudukat: 75E17EFD8AD7E9ECDEADOCDFDO671FEC 1
Bnapeneu;: Hazapos Makcum Hukonaesny
[eiictuteneH: ¢ 28.07.2022 o 21.10.2023




ABTOpP—COCTABHUTEIb:
K.(h-M.H. 3aB. KadeIpoil 5KOHOMETPUKU U MaTeMaTndeckoit skoHomuku Hocko B.IL.

3aBenyroumii kadeapoit
SKOHOMETPUKH U MaTeMaTHYE€CKOW SKOHOMHUKH, K. ¢.-M. H, Hocko B.II.



H~own

o

COJEP)KAHUE

Hepequb IIAaHUPYEMBIX PE3YJIbTAaTOB 06y‘IeHI/IH 10 JUCHHUITIIIMHE COOTHECCHHBIX C

TUTAHUPYEMBIMH Pe3yJIbTaTaMU OCBOCHUSI 00Pa30BATEILHOMN MPOTPAMMBI .......ccrvveneennene
O06beM U MEeCTO AUCHUILIMHBI B CTPYKTYpE 00pa30BaTeIbHON MPOTPAMMBL.........ceevveene..
ConepikaHue U CTPYKTYPA JTUCHIHATIITIHBL. ......vveeiurieesiteeesiteesssteeesiseesssseessssesssssessssseessnsessnns

Matepuaibl TEKYyIEro KOHTPOJIS YCIIeBaeMOCTH 00yJaronuxcs U GOH] OLIEHOUYHBIX

CPEACTB MPOMEKYTOYHON ATTECTALMU 1O JUCHUIIIIMHE .....vvvveeesinireeeessnnrenessnnneaessnneeeesans
MeTtoauyeckue ykazaHus sl 00y4arolIUXCsl IO OCBOCHUIO TUCHUIUIHHBI .....ccvvvenveneee.

Y4yeOHast muTepaTypa U pecypchl HHPOPMAIMOHHO-TEICKOMMYHUKAIIMOHHOW CEeTH
«HTepHeT», y4yeOHO-METOAMYECKOe OOecleuyeHUEe CaMOCTOSTENIbHONW paboThI

OOYYAFOIITUXCS TTO JIACIIHATIITFIHC .. ..cevveesteeeeaesseesuseansessssaessesasseensessssaessessnsessssesnsesssnssnsesssnns
6.1. OCHOBHAS JITCPATYPA +veuvvveeureeessrrsassressssessssessssnesssseesssesssessssessssessssesssssessnseees
6.2. JIOTIONHUTETBHAST JIUTEPATYPA +..vvenveenreisrerseessesseesseasesssesseassesssesseessesseesseessessnesseesnens
6.3. YdeOHO-MeTonYecKoe 00eCIeueHNEe CAMOCTOSITEIIBHOM PAOOTHI ....vvvevvveeiveeanenes.
6.4. HOpMATUBHBIC MIPABOBBIC JOKYMEHTBI .....vveerveesreasteesseeassesssreassesssnessesssnssssesssessnsenns
6.5, VIHTEPHET-PECYPCBI ....eeivieutieiieieiee sttt atee sttt e st e beeste e nbeesseeasbeesbeeeneesneesnneesneeanneen
(ST T % 505 (530 % (o X0 =151 124 AU

MaTepI/IaHBHO'TeXHI/ILICCKaSI 6838, I/IH(l)OpMaL[I/IOHHBIe TCXHOJIOTHUH, IMPOIrPaMMHOC

obecriedeHre 1 NHHOPMAITMOHHBIE CITPABOUYHBIE CHCTEMBI .....vvevvivvereesreniresieensessnesneennens



1.1.

JAucuunnmza

1. TlepedeHb MIaHMPYEMBIX Pe3yJbTATOB 00y4eHUs MO AUCHHUILINHE,
COOTHECEHHBIX C IVIAHNPYEMbIMH Pe3yJIbTATAMM 0CBOCHUS NIPOrPaMMbI

CICAYIOIIUMHU KOMIICTCHIIUAMM:

«DKOHOMETpPHKA

(6a30BbIH

Kypc)

4» oOecneunBacT OBJIaICHHUEC

Kon HanmenoBanune Kop srana ocBoeansa | HamMmeHoBaHMe 3Tama 0CBOCHHS KOMIICTCHIINH
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 3aJa4d Ha BPEMEHHBIX
91 (e):]
pAn psimax

1.2, B pesynbpTaTe 0CBOCHMS TUCIMIUIMHBI y CTYICHTOB JIOJDKHBI OBITH C(HOPMUPOBAHBI:
OTD/TD Kopx stama ocBoeHus Pesyneratel 00ydeHus
(ipu HaMMYHUU KOMIIETCHIIUH
mpo¢cTaHaapTa)
BEJICHUE 5 MKe OCT—3.1 Ha ypOBHE 3HAHW: 3HATh HPOABHUHYTHIC METOIBI AHAIN3A
AQHATUTUYECKON BPEMEHHBIX PSI0B
pabotel B obmacTn Ha YpOBHE YMCHHMIl: OCYIIECTBIATh PAcUEThl, CBA3aHHBIC C
9KOHOMHUKH u I[IKc OCI-3.2 pelnIeHreM YKOHOMETPUYSCKHX 3a/1a4y Ha BPEMEHHBIX psiax
(uHAHCOB

2.

O0BbeM THCHUILINHBI

3 3.e.,

KOJIMYCCTBO AaKaaACMHYCCKHX YaCOB,

O0bem n MecTo AUCHMILINHBI B cTpyKType OII BO

npenogaBareneM - 32 yaca, Ha CaMOCTOSITENIbHYIO paboTy oOyJaromuxcs - /2 yaca.

MecTto aucunmimnsl B ctpykrype OII BO
—Bb1.B.J12.04.02 mucumminHa « 9koHOMeTpHKa (0a30BbIi Kypc) 4» 4 kypc, 8 cemectp.
— IUCUUIUIMHA PeaTu3yeTcs MOCie U3yUYEHUs TUCIUILINH:

MaTeMaTU4YEeCKUI aHaIn3

anreOpa

TEOpHsI BEPOATHOCTEN

MaTreMaTu4dcCKasa
HHCTPYMCHTAJIbHBIC METOJAbI B 9GKOHOMUKE

HKOHOMETPHUKA
SKOHOMeTpuKa (YriayOneHHbIH Kype) 2,3
— IUCIMIUIMHA MOKET PeaTu30BaThCs YACTUYHO WJIM TTOJTHOCTRIO ¢ mpuMenenueM D0 w/umm JJOT.
Y4eOHble MaTepHalbl TUCIUIUIMHBI pa3MeIaloTes 1o aapecy Ims.ranepa.ru
— (hopma MPOMEKYTOYHOM aTTECTAIMK — 3a4E€T C OLIEHKOM.

3. CoaepxaHue H CTPYKTYPa TUCHHIJIHHBI

BBIJICJICHHBIX HA KOHTAaKTHYI paboTy ¢

BPEMCHHBIX PSAOB.

O6beM JMCLUMILIMHBI (MOAYJIs), aK. Yac./Jac. dopma
KonTakTHas pabora TEKyIIEro
No /i HanmenoBanue Tem oOyJaromuxcst ¢ KOHTDOIA
(paznenoB) Bcero TpernoaaBaTenemM CP yCIIEeBaeMOCTH
10 BUAAM y4eOHBIX 3aHITHNH*™* TMPOMEXKYTOTHO
i | JIP | I3 | KCP M aTTecTaluu
Ounas dopma oOyueHus
Tema 1 AJlanTUBHBIE METO/IBI aHAIH3A 32 4 4 24 O




O0BeM TUCIMIUIMHBL (MOJYJIS), aK. yac./Jac. dopma
KonTakTHast pa60Ta TEKYILEro
HanmenoBanue tem 00yJaroIuXcs ¢ KOHTPOJIS
No i/t "
(paznenos) Bcero IpernogaBaTeiieM CP YCIEBAEMOCTH
O BUAM y4YCOHBIX 3aHATUH** TIPOMEKYTOIHO
1 | JIP | 13 | KCP W arTecTanyu
OuHas popma 00yueHHS
[Iporuo3upoBanue 1Mo
mozeisim ARMA, ARIMA.
Tema2 | MeTomosorust BEKTOPHBIX 40 8 8 24 o
aBToperpeccui
Tema 3 Mogenb cToXacTHYECKOM 32 4 4 24 O
TpaHHIbI
3aueT ¢
ITIpomexxyTouHas aTrecranus 4 .
OIICHKOM
Bcero: | 108/81 | 16/12 | 16/12 72/54

[Iprmeganne™ : GopMBI TEKyIIEro KOHTPoIs ycrneBaemoctH: orpoc (O)
[lpumedanne **: B paMkax yKa3aHHOH KOHTAKTHOW pabOTHl C OOyYaromMMHCS Y4eOHbIC 3aHATHSA MOTYT
NpOBOAUTECS ¢ ucnoib3oBanueM JOT n/umu 30

Conepxanue IMCUMILTHHBI

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

CrinaxxuBanue BpeMeHHOro psifa. [IpornozupoBanue Oynymux 3HaY€HUH BPEMEHHOTO psija.
Cronp3simue  cpennue. Puinbtp Xoapuka — I[lpeckorra. IlpocToe SKCHOHEHIMAIBHOE
criiakuBanue. J[BolHOE 3KCIOHEHUMANbHOE CriaxuBaHue, Merol bpayna. Meron Xosbra.
Meton Xonbra — Bunrtepca.

Tema 2. MeTon010rus BEKTOPHBIX aBTOPETPECCUH.

[Tonsatus npuuumHHOCTH 1O ['peliHKepy M OJIOUHOW 5SK30M€HHOCTH OJHOW TPYIIIbI
NIEPEMEHHBIX OTHOCUTENIbHO Jpyrod rpynmnsl nepeMeHHbiX. Metogonorus VAR u ee
UHCTpYMEHTapUi ((PYHKIMHM HMIYJIbCHOTO OTKJIMKA M JEKOMIIO3MIMU JHMCIEpCUi OLIMOOK
nporuo3oB). [Ipumeps! ucnonb3oBanust Merononorun VAR Uil KOHKPETHBIX CTaTUCTHUECKUX
JIAaHHBIX, BOSHUKAIOILKE IIPU YTOM 3aTPYAHCHUS.

Tema 3. Monenb cTOXaCTUYECKOW TPAHULIBI.

Mopenb croxactuueckoi rpaHuilbl. OCOOCHHOCTH OIICHUBAHUS MOJEIU CTOXaCTUUYECKOU
TpaHUIBl 711 OJHOHAMNPABICHHBIX W JUIsl JABYHANpPABICHHBIX JaHHBIX. OLIEHMBAaHUE MOJEIH
CTOXACTHYECKOM IpaHMIIbl B MakeTe Statd. DMIUpUYECKUE UCCIET0BaHuUS.

4. MatepuaJibl TeKyIIero KOHTPOJISI YCIIeBAeMOCTH 00y4aloIuXcs M (pOH/
OLICHOYHBIX CPeACTB MPOMEKYTOYHOM aTTecTallly 10 AUCHMILINHE

41. ®opmbl W MeTOAbI TeKyHIero KOHTPOJIA YCIEeBaeMOCTH, OOy4Yalolmuxcsi u
NPOMEKYTOYHOM aTTeCTALMH.

4.1.1. B xoze peanu3anuu AUCHUILINHBI B1.B.]13.04.02
«IKoHOMeTpPHKA (0230BbIi Kypc) 4» HMCHOJB3YIOTCS  CIeIyIOIIHe MeTOAbI TEKYILIero
KOHTPOJIs1 YCIIEBAEMOCTH 00y4AIOIIMXCSH

Tema (paznen) Meroap! TEKYIIETO KOHTPOJI YCIIEBAEMOCTH
Tema 1 DpOHTAIBHBIN ONPOC
Tema 2 DpOHTAIBHBIN ONIPOC
Tema 3 OpOHTAIIBHBIN OIIPOC

4.1.2. 3a4eT ¢ OLIEHKOI MPOBOAUTCS C MPUMEHEHHEM CJIeAYIOIIMX METO/I0B (CPeICTB): B BUIC
NUCbMEHHOW 3a4eTHOM paboThI ¢ pelIeHneM 3a/1a4 U OTBETAMU Ha BOIIPOCHI.
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4.2. MaTtepuaJibl TEKyIIero KOHTPOJIsA YCIIeBAeMOCTH

Tunosbie Bonpocskl AJ1s1 PPOHTATBLHOIO ONpoca 1o reme 1.

1.
2.

How

o o

10.
11.
12.
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.

23.
24.

Kakmue cucrematnueckue 3¢)(HeKThl BBIICISIOT B IOBEJCHUN BPEMEHHOTO psijga?

Kak npezacrasisiercsi BpeMEHHOH psit B (hopMe MyJIbTHINTUKATHBHON Mozenu u B popme
ANIUTUBHOU MoJeIu?

Kak onpenensiercst mpocToe CKOJb3sIIEe CpeaHee ¢ mepruoaoM ycpeanenus K ?

B kakux ciydasx HUCHOJIB3YeTCsl LIEHTPUPOBAHHOE CKOJB3SIIEE CPEAHEE U KAK OHO
onpenensiercs?

C kako# 11eb10 ucnonb3yercs GuibTp Xoapuka — [IpeckoTTa u Kak OH onpeaensieTcs?
Kak cTposiTcst mporuo3sl Ha N 11aroB Briepe1 Mpu UCIOIb30BAHUH IIPOCTOTO CKOJIB3SIIETO
CPEIHEr0 U MPHU UCIIOIb30BAHUH B3BEIIEHHOI'O CKOJIB3SIIEr0 CPEeIHEr0?

Kak mpouszBoAUTCS MPOCTOE SKCMOHEHIMAIBHOE CIIIAXKMBAHHME, KaK CTPOATCS B 3TOM
clly4yae IPOrHO3HbIe 3HaYeHust Ha h mraros Brepesn? Kak npousBoautcs BEIOOp mapamerpa
CTJIaKUBaHUS?

Kak mnpousBoauTcsi [ABOMHOE HKCIOHEHLUUAJIBbHOE CIVIAKMBAHME M KOrJa OHO
npumMensiercs? Kak cTposTcst B 3TOM Cilydae IMPOTHO3HbIC 3HaYeHHs Ha h maros Brepen?
B uem coctoutr meron XosbTa U Korjga oH npuMensercs? Kak cTpostcs B 3TOM ciiydyae
NPOTHO3HbBIE 3HaUeHMs Ha h 1maros Boepea?

Yem otnmuaercs meroa Xoabra — Bunrepca ot Meroaa Xonpra? YUem oTimyaroTcs JiBa
BapHaHTa MeToJia XoabpTa — Bunrepca?

Kak Moxer npuMeHSATbCS METOJl HaUMEHbLIMX KBAApPaTOB I IPOTHO3UPOBAHUS
OyIyImMX 3HAYEHU BpeMEHHOTO psia?

KakoBbl OCHOBHBIE XapaKTEPUCTUKH KaueCTBA MPOTHO30B, KAK OHU UHTEPIPETUPYIOTCS?
Uto nmoHMMaeTcs 1Moj ONTUMAIBHBIM ITPOTHO30M?

Kak nmpou3BoauTCs MporHo3upoBanue mo mozaean AR(p)?

Kaxk npou3sBoauTcs mporao3uposanue no moxaeian MA(Q)?

Kaxk nmpousBoauTcs mporuo3uposanue mo mozaean ARMA(p,q)?

Kak cTponTtcst MHTEpBaILHBINA POTHO3?

Kak u3meHsieTcst TOUHOCTh MPOTHO3a C yAaleHueM B Oyayriee?

Kak nmpousBoautcs mporaozuposanue mo mojensim ARIMA?

Kak nydiie npoBoauTh NMPOTHO3UPOBAHKUE MPU HEBO3MOXKHOCTH CJIE€JaTh ONPEAEICHHBIN
BBIBOJ] O HAJIMYUU WU OTCYTCTBUM €IMHUYHOTO KOPHS B OTHOIIIEHHWU PACCMATPUBAEMOTO
psna?

Kak BnusieT Ha KauecTBO MPOTHO30B OCTABJIEHUE B OIIEHEHHON MOJIENH 3ala3/bIBaHUN CO
CTAaTHUCTUYECKU HE3HAYMMBIMU OlleHKaM# K03 puiineHTon?

B dem cocrosT mpenmyIinecTBa M HEAOCTATKH METOJ1a PEKYPCUBHBIX MPOTHO30B M METO/1a
CKOJIB3SIIIETO OKHA?

Kakx MOXHO ¢ OMOIIBI0 CTATUCTHYECKUX KPUTEPHUEB CPAaBHUBATh Kaue€CTBO MPOTHO30B,
MOJIYYEHHBIX IO Pa3JIMYHbIM MOJETIsAM?

Yro npexcrasinser coboii pazioxenne besepumxa — Henbcona?

Kakue npoGiaemMpl BO3HUKAIOT MPH MPOTHO3UPOBAHUY TepeandhepeHIInPOBAHHOTO psia?

Tunosble BONPOCHI 1Jis1 (PPOHTAIBHOIO ONPOCA MO Teme 2.

1.
2.

Kaxk onpenensercs npuunHHOCTS 110 ['peliHIKEPY A1 1BYX BPEMEHHBIX PSI0B?

Kakue nmpobiemMbl BO3HUKAIOT MPU OMpeAeTIeHUH NPUYMHHOCTH o ['pelHpKepy MexIy
JBYMS psiiaMu IPU HAIMYUU TPETHETO psifa?

Kak onpeznenserca npuuuHHOCTH 1O ['peitHmkepy B cinydae N BpemeHHbIX psgoB? Kak
IIPOBEPSIETCS] TUIOTE3a O TOM, YTO MEPEMEHHBIE I'PYIIBI 2 HE SABIAIOTCA ['peiHmxep-
NPUYUHOM JUIA 1-0¥ IepeMEHHOH MepBOi rpyIIbI?



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

16.

17.

18.
19.

20.

21.

22.

23.

24,

UYro monuMaercs 1moj OJ09HON SK30TeHHOCThI0? Kak mpoBepsieTcss TunoTe3a O104HOM
HK30T€HHOCTH OJHOM IPYMIIbI IEPEMEHHBIX B OTHOILECHUH JPYroW TPYIIIbI NEPEMEHHbIX ?
Kakue mpo6iieMbl BOZHUKAIOT MPHU MTPOBEPKE TUIOTE3bI 00 OTCYTCTBUU MPUYMHHOCTH IO
['peltnmxepy B paMKax ypaBHEHUS IS YPOBHEH B ciiydae HeKonHTerpupoBanHoi VAR?
Kakue mpo6iieMbl BOZHUKAIOT MPH MPOBEPKE TUIOTE3bI 00 OTCYTCTBUU MPUYUHHOCTH T10
['peitnmxepy B cirydae kounterpupoBannoii VAR?

B gem cocrout metogonorus Toga — SIMamMoTO IpOBEPKHU HAa OTCYTCTBUE MPUYMHHOCTH 110
I'peitnmxepy?

YeM paznuyaroTcsl MOHATHUA MPUYMHHOCTH B JIOJTOCPOYHOM IUIAaHE W MPUYUHHOCTH B
KpPaTKOCPOYHOM IIIaHe s HectannoHapHoit VAR?

KakoBbl 0cHOBHBIE YepThl MeTo10s10ruu kKoMuccuu Koyrca?

Ha xakue Henocratku Meronosioruu komuccuu Koyiica ykassiBanu Jlykac u Cumc?
KakoBbl OCHOBHBIE YepThl METO10JI0TUH JIOHTOHCKON MIKOJIBI SKOHOMUKH?

Uro nexxut B ocHOBe Metonosioruu VAR?

Yro nonumaetcs noj GyHIaMeHTaIbHBIMI HHHOBAIIUSIMU ?

Uro npencTaBisitor co00H (GyHKIIUU UMITYJIbCHBIX OTKIUKOB?

B dyem coctrout mpobnema uaeHTHuUKauu cTpykTypHOor ¢dopmbl VAR Ha ocHOBE
npuBenenHoi Gopmer? Kak pemaercs sta mpobiema?

Kak crpoutcs pekypcuBHas cucreMa Ha ocHoBaHuM TpuBeaeHHOH (popmbl VAR? Uro
NOHMMAETCS T0J] HAaUMEHEE SHJOT€HHOM NepeMEHHOW M 1oJ Hambojee 3HJIOTeHHOU
MEPEMEHHOI B MOJIyUeHHOUN peKypcuBHOU cuctemMe? MOXKHO JIM OIICHUBATh MMOTYYCHHYIO
PEKYPCHBHYIO CHCTEMY OOBIYHBIM METOJIOM HAaMMEHBIINX KBaIpPaTOB?

Bnusier a1 mopsaok BXOXKACHHSI NMEPEMEHHBIX Ha MOBeAeHUE (DYHKUUN HMITYIbCHOTO
OTKJIMKA?

UYro npezacraBisgeT co00i TEKOMIO3UIIMS IUCTIEPCU OIIMOOK MPOTHO30B?

3aKOHHO JIM MHCIIOJIb30BAHME MHCTPYMEHTAapus, IMpEeIHAa3HAUYEHHOro JUIs aHajlu3a
ctabunpHbIx Moaenel VAR, B ciydasx, KOTJia yCJIOBHE CTAOMILHOCTH HE BBIIOJIHEHO?
Kak cienyer ctpouTs (yHKIMK UMITYJICHBIX OTKJIMKOB B CIIy4ae HEKOWHTETPUPOBAHHOU
VAR?

Kak cnemyer cTpouTh (YHKIIMHM WUMIYJIBCHBIX OTKJIMKOB B CIydae KOWHTETPHUPOBAHHOU
VAR? Kakue npo6iaemMbl BOZHUKAIOT [IPH MPAKTUYECKOM MOCTPOSHUHU 3TUX (YHKLUH 110
UMEOIIUMCSI CTATHCTUYECKUAM JTaHHBIM?

YTo MOKHO MPEINPUHATH B CiIydae, KOr/la BEKTOPHBIN BPEMEHHOH psii HE MOXKET OBbITh
NpEJICTaBIEH B BUJE BEKTOPHOIO IMpoOliecca aBTOpPErpeccuu (XOTs Obl U OECKOHEYHOTO
nopsiika)?

Kak cootHocsTCS Mexay coboit mpUUMHHOCTD 1o ['peitHmxkepy, pyHKINN UMITYIBCHOTO
OTKJIMKA ¥ JEKOMITO3ULIMS JUCTIEPCUIA?

Kak MO>KHO TPOM3BECTH UACHTU(PHUKAINIO B KOMHTErpupoBaHHoii VAR?

TunosBbie BONPOCHI 1Jis1 (PPOHTAIBLHOIO ONPOCca Mo Teme 3.

1.

2.

B 1yem cocToUT U Kak OLIEHUBAETCS MOJIENb CTOXAaCTUYECKON IPaHUIIbI IPOU3BOICTBEHHBIX
BO3MOKHOCTEH1?

Kak Bnuser Ha KauecTBO OLIEHUBAHHUS MapaMETPOB MOJEIM CTOXACTUYECKOM T'PAHMIIbI
KO PUIMEHT aCUMMETPUHU psifia OCTATKOB, IOJYYEHHBIX IPH OIICHWBAHUU MOJCIN
METO/I0OM HaMEHbIIINX KBaJApPaTOB?

Kakum 00pa3oM OIEHUBAIOTCS MOJENH CTOXACTHYECKOW TPAHMIIBI I TaHEeIbHBIX
JTaHHBIX ?

4.3. OneHo4HbIe CPeACTBA JJISI IPOMEKYTOYHOM aTTeCTalllH.

4.3.1. IlepeueHbp KOMIIETEHUMI C YKa3aHMeM 3TanoB MX (OpMHPOBaHUS B Ipoluecce
ocBoeHMs oOpasoBateqibHON mnporpammbl. Ilokaszaresim W KpUTepuM OLECHHBAHMS
KOMIIETEHIHI C y4eTOM 3Tana ux (pOpMUPOBAHUSA



Kon HaumenoBanue Kopn stana ocBoenuss | HaumeHoBaHMe 3Tana OCBOGHUSI KOMIETEHIUH
KOMIETEHINH KOMIETEHINH KOMIETEHINH
CrocobHOCTB 3HaeT MPOJABUHYTHIC  METOABl  aHaIW3a
MKc OC1-3.1 POABHILY A
HCTIONb30BaTh BPEMEHHBIX PSI0B
TIKc OCI-3 MTOJIBUHYTHIE METOMBI
Ymeer pemarts MPOJBUHYTHIC
aHanM3a BPEMCHHBIX
[MKcOC1-3.2 SKOHOMETPHUUYECKHE 3aJaud Ha BPEMEHHBIX
SITOB
pAn pszax
Oran 0CBOSHUS [Tokazarens Kpurepuii oneHnBanust
KOMITCTEHIINT OLICHUBAHMS
MKe OCT—3.1 3HaeT MIPOJBUHYTHIE METObI aHaln3a Vkazan B PIIJ] B mpenenax OCHOBHOM
) BPEMEHHBIX PSIIOB JIUTEPATypH
MKe OC T — 3.2 YMmeer pemars npoaBuHyThle |  YkazaH B PIIJ] B mpenenax OoCHOBHOM
) 9KOHOMETPHUYECKHE 332491 Ha BPDEMEHHBIX psilax | JINTEpaTypbl

4.3.2. TunoBble OLIEHOYHBbIE CPEICTBA

IIpuMepHbIi BapyaHT NMCbMEHHOI'O 3a4€Ta ¢ OLIEHKON
(B ckOOKax yKa3aHO MaKCHMaJIbHOE KOJIMYECTBO OYKOB 32 BOIIPOC MJIU 33/1aHUE)

Teopernyeckasa yacTthb (30 0UKOB)

Bompoc 1 (10 oukoB)
Kak u st gero npumensiercs ¢punbtp Xoapuka — [Ipeckorra?

Bormpoc 2 (10 oukoB)
Kak onpenensiercs G-mpuurHHOCTS 110 [ peliHKepy U ABYX MEPEMEHHBIX ?

Bomnpoc 3 (10 oukoB)
Kakue pacrnpeneneHus HCIOIb3YIOTCS ISl KOMIIOHSHT OIMIMOKH B MOJIEIIN CTOXaCTHIECKON TPaHUIIbI?

IIpaktrnueckas yacthb (70 04KOB)

3ananue 1 (30 oukoB)
PaccmarpuBaercs qsymepnas VAR(2)

Ye =0.5Ypq + Xpg + &1t U | _iid N (0 of 0
Xt =O'5yt—l _O'Syt—Z +1'5Xt—l — 0'5Xt—2 + 62t , th o O , O 022

e Snsiercs nm 3ta VAR cranmonapHoit?

e SIBnAIOTCS U PAABI Yt M Xt KOWHTETpUpPOBaHHBIMU? Ecim SBISIOTCS, TO KaK BBITJISIUT JUISL HAX
MOJIeJIb KOPPEKINH OLIHOOK?

e  MO’HO JM TOBOPUTH O HAJIMUUH IOJITOCPOYHON MPUUMHHON CBA3HM MEXIY STHMHU PSIJaMH — €CITU
Jla, TO B KAKOM HampaBjIeHUN?

e MO’HO JIM TOBOPUTH O HATWYMU KPATKOCPOUHOM MPUUMHHOMN CBSI3H MEXIY 3TUMH PsIaMH — €CJIN
Jla, TO B KAKOM HampaBjIeHUN?

3ananue 2 (40 04koB)
PaccmarpuBaercs nBymepHas VAR(1):
Vi = 0.7y, +0.2Z; 4 + Uy
Zy =0.2y, 4 +0.72; 41 + Uy,
u u . 0 164 0.8
u = C | | ~iid.N|| =], ==Cov(y,)=
Uoy Ut 0 08 1
e [Ilocrpoiite ¢ynkimn ummynbeHbIX OTKIMKOB IFRy(h) m  IFR,(h) mepemeHHbIX y: W Z; Ha
€JIMHUYHBIA 10K (QyHIAMEHTATFHOH MHHOBAIlMM TIEPEMEHHOW Z; , UCIOJNB3YS MpPECTaBICHUE
Xomenkoro. (YkakuTe 3HaueHust >Tux Gpyuxmmii s h =0, 1, 2.)




Bonpocsl U1l MOATOTOBKH K TEOPETHYECKOM YACTH 3a4eTa ¢ OLEeHKOM.

1) Kak wuCnonb3ylOTCS CKONB3SNIME CpPEIHUE Ui CIVIXHUBAaHHS W NPOTHO3WPOBAHUS
BPEMEHHBIX PSAI0B?

2) Kax u ans yero npumensiercst puinbTp Xonapuka — [Ipeckorra?

3) Kak u [y1s1 4ero mpuMeHseTCs SKCIIOHSHIIMATbHOE CTIIaXKUBaHHEe?

4) Kax ¥ Ui 4ero MpuMeHSETCs ABOMHOE IKCIIOHCHIIMATIBHOE CTIIaKMBaHUE?

5) B dem cocrout MeToa XoJbTa, KOraa u st Yero OH MpUMEHsIeTCs1?

6) B uem coctout Meton Xonbra — BuHTepca, Koria u Jjisi 4ero OH IPUMEHSIETCs?

7) Kak onpenensiercs G-npuunHHOCTS 10 [ peliHmKepy it ABYX rmepeMeHHbIx? Kak MOoKHO
POBEPUTH HATHMUUE/OTCYTCTBHE G-IIPUUMHHOCTH MEXKY IBYMS IEPEMEHHBIMH?

8) Kakue OCIOXKHEHHsS B aHAIM3 HAIWYUA/OTCYTCTBUS G-NPUYMHHOCTH MEKAY IBYMs
NEPEMEHHBIMHA BHOCUT HAJIMYUE B CUCTEME TPEThEH MepeMeHHOM?

9) Kak onpenensercs G-mpuauHHOCTD B ciaydae N BpeMeHHbIX psiaoB? UTo MOHMMAETCS MO
OJIOYHOM 9SK30TC€HHOCTBIO TepeMeHHbIX B cucteme? Kak mpoBeputh OJI04YHYIO
9K30T€HHOCTh TPYMNbl MEPEeMEHHBIX Ha OCHOBAaHHUU HUMEIOUIMXCA CTATUCTHUYECKHUX
TAHHBIX?

10) Kakue O0COOCHHOCTH BO3HUKAIOT TNPH aHAIU3C MPUYMHHBIX CBsI3¢H B Ciy4ae
HECTAllMOHAPHOCTH pacCMAaTPUBAaEMBIX IepeMeHHbIX? UYeMm OTIMYaroTCsl MOHATHS
MPUYUHHOCTHU B JOJITOCPOYHOM M B KPATKOCPOYHOM ILTaHe?

11) B uem coctouT mpodieMa uaeHTUPHUKAUK CTpYyKTypHOit VAR?

12) Yro npeactaBiasioT co00i (HYHKIIMH UMITYTbCHBIX OTKIUKOB, KAK OHU BBIYHMCIISIOTCS 110
3alaHHOM MOJeNM M KakuM Oo0pa3oM OHHM CTpPOSITCS. HAa OCHOBAHUU CTaTUCTUYECKUX
IMAHHBIX?

13) UYro npeacTaBisioT COOO0i IEKOMITO3HUIIUK AUCTIEPCHT OLTMOOK MPOrHO30B MEPEMEHHBIX,
cocraBiisironmx mouenb VAR? Kakum 00pa3oM OHHM CTpOSITCSA Ha OCHOBaHUU
CTaTUCTHYECKUX JAHHBIX?

14) Kakue npoOgeMbl BO3HHKAIOT MPU MOCTPOCHUHM (DYHKIIUHA HUMITYJIbCHBIX OTKIMKOB B
ciyqae HectabmipHOCTH VAR?

15) Kak cBsizaHbl Mexay co00il MpUYMHHOCTH MO ['peitHmkepy, GYHKIMH HUMIYIBCHOTO
OTKJIMKA U JJEKOMIIO3ULIMS TUCTIEPCUH.

16) Kak ¢opmynupyercss MNOHSTHE CTOXACTHYECKOW T'PaHHIBI  MPOU3BOJCTBEHHBIX
BO3MOXKHOCTE?

17) Kak ¢GopMynIupyroTCss MOJEIH CTOXACTHYECKOW TPaHHUIlBl ISl JIByHAIPABICHHBIX
MaHHBIX?

18) Kak oleHHBaeTCs MOJIENIb CTOXaCTUYECKOI IPaHUIIbI?

1) PaccmarpuBaercst moaenb VAR(2) ast mepeMeHHBIX Yit , Yt , Yat -
yi= pu+Ihiyi1+Ilyi-2+et,
rae Y= (Yit, Yat, y3t)T y M= (,ul, M2, ,u3)T , et= (e, ezt 83t)T )
Iy = (7ij.r) — 3x3-marpuna k03P GUIUESHTOB IPA Y1,t —r, Y2,t—r, Y3,t—r B TPEX ypaBHEHUAX. MaTpHUIIbI
Il; umerot BUA:

111 7121 7131 0 0 7132
=] 0 7wy O My=| 0 7p, O
0 7321 0 731.2 0 7322

Kakune n3 mepemMeHHBIX (TpyIia MEPEeMEHHBIX) SBISIOTCS OJIOYHO SK30T€HHBIMH B OTHOIICHUU
OCTAJIbHBIX MEPEMEHHBIX ?

2) Ilycth &t m vt — mporiecchl O€I0To Iyma.
PaccMoTpuTe CIEaYIONIYIO CUCTEMY IBYX PSIOB Xt M VYt .



Yi=pot+fxi +ée, Xe=po+Xi-1 +n.

JlaiiTe OTBET Ha CIEAYIOLIME BOIPOCHI:

a)

b)

c)
d)

3)

Nmeror nu 3TH psagsl croxacTuueckud TpeHna? MMeroT au oHW JAeTepMUHHPOBAHHBIN
Tpenn?

[IpencraBbTe 3Ty cucremy psinoB B popme VAR.
KouHTerpupoBaHsl I psabl Xt U Yt?

Ecnu psimbpl KOMHTErpUpPOBAaHBI, MOCTPONTE A HUX MOJIENb KOPPEKLUHUH OUIMOOK.
Bxurouarorces I KOHCTaHTA, JIMHEHHBIA WU KBaIPaTHYHBIA TPEH B KOMHTETPALIMOHHOE
cootHowenue? [loscHute, 3a CYET YEro OCYIIECTBIAETCS MOAAEPKAHUE JOJITOBPEMEHHBIX
COOTHOUICHUH MEXAY PSAAMMU.

MO>KHO JI1, HCTIOJIB3Ysl HAaOJII01aeMble 3HAYCHUS PAJIOB Xt U Yt , MPOBEPUTH TUIIOTE3Y f = 1,
UCIIONB3YS CTAaHAAPTHYI0 TEXHUKY CTaTUCTHYecKoro aHanu3a? HyKHBI Tu i 3TOro
KaKHe-TO JIOMOJIHUTEbHBIC YCI0BUsA? OOBSICHUTE Balll OTBET.

Nwmeercs cucrema S psjoB:

L234¢ = a1 Wat + a2Wst + asWat + et
L23t = biW2t + boWst + €2t ,
War = Wa, 11+ &3t
Wt =Ws,t-1+ éa,

Wat = Ws, -1+ &5t

B KOTOpPOW Cily4aiiHble OIMIMOKHM B IpPaBbIX YacCTSIX MPEACTaBISIOT COOOW HEKOPPEINPOBAHHbBIE
MeEX1y COOOM MPOIIECCHl OENOTo myma.

4)

KounterpupoBana nu cucrema pagoB L234¢, L23;, Wz, Wat, Wa? Ecnu ata cucrema
KOMHTETPUPOBAHA, TO YEMY PaBEH PAaHT KOMHTETPaIlun?

Mo>KHO JT1, UCTIONTB3YS HAOII0TaeMble 3HAUEHUS YKa3aHHBIX 5 PSI0B, TPOBEPUTH TUIIOTE3Y
a2 =1, ucnonp3ys cTaHAAPTHYIO TEXHUKY CTaTHCTHYecKOoro aHanusa? Ecnu Het, TO 4TO
3TOMY MPENSATCTBYET, M KaK HAJ0 B 3TOM CJIy4ae JACHCTBOBAThH?

PaccmatpuBaetcs nBymepHas VAR(2)

Yi =0.5Yq + X1 + &1t Z1) _iid N [Oj o? 0
X =0.5y, 4 — 0.5y, » +1.5X, 3 —0.5%;_, + &y, ot ’ o2

Ssnsercs mu ota VAR crarmonapHon?

SBASIOTCS TN pAIBI Yt U Xt KOMHTETpUPOBaHHBIMU? ECiu SIBISIOTCS, TO KaK BBITTISAUT JUIS
HUX MOJIeNIb KOPPEKIIHUU OMIHOO0K?

MO’HO 711 TOBOPUTH O HAJTMYUU JOJITOCPOYHON IPUUUHHOMN CBA3U MEXKIY ITUMH psiiaMu
— €CIIM J1a, TO B KAaKOM HanpaBJieHUU?

MO0>KHO JI1 TOBOPUTH O HATMYUU KPATKOCPOYHON IPUYUHHOM CBSI3M MEXAY STUMH psAIaMU
— €CJIU 13, TO B KAKOM HaIlpaBJICHUU?
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5) PaccmarpuBaercs nBymepHas VAR(1):
Yt =0.7y; 4 +0.22,_4 + Uy
Zt == O.Zyt71 =+ 0'7Zt71 + UZt y

u u 0 164 0.8
u =] |, [t ~iid.N|| |2], ==Covu)=
Uat Ut 0 08 1

[Moctpoiite ¢pynkiuu umnyiabcHbix oTKIMKOB [FRy(h) u IFR;(h) nepemennbix Yyt u zt Ha
SIIMHUYHBII IOK (DyHIaMEHTAIbHO HHHOBAIIMU IEPEMEHHON Zt , UCIIOJIB3YS IPEICTaBICHUE
Xoneukoro. (Ykaxure 3HaueHust 3Tux Gpynkumit s h =0, 1, 2.)

IIkana oneHUBaHUA

10-6anbHas TpaaunnoHHas mkana Omnpenenenne
IIKaja

10 OT1nuuHO B cymme nonyueno 100 oukos.
9 OT1auuHO B cymMme nonyueno ot 90 mo 99 ouxos
8 OTnu4yHO B cymme noxydeno ot 80 10 89 oukoB.
7 Xoporio B cymme noxydeno ot 73 10 80 oukoB.
6 Xoporio B cymme nosiydeHo ot 65 10 72 04KOB.
5 Y 10BIIETBOPUTETHHO B cymme nosiydeno ot 58 10 64 0ukoB.
4 Y 10BJIETBOPUTEIIHHO B cymme nosxydeno ot 50 10 57 04koB.
3 HeynosnerBoputensno | B cymme noxydeno ot 40 10 49 oukoB.
2 HeynosnersoputensHo | B cymme nosydeno ot 30 1o 39 oukos.
1 HeynosnersoputensHo | B cymme nosydeno ot 20 mo 29 oukos.
0 HeynosnerBoputensno | B cymme nonydeno meHee 20 04KoB.

4.4. MeTtoanuecKkue MaTepuaJIbl

3aueT C OLIEHKOW MNpoBOAUTCS B ayauTopuu. OTcueT BpEeMEHH, OTBEIAEHHOIO Ha
MUCHbMEHHYIO PalOoTy, HUIET IO 3aBEpUICHUH MPOLEAYPhl pa3MEIIEHUs CTYACHTOB U pa3layu
3a/1aHUM.

CryneHT 00s13aH SIBIAThCA HA MTUCHMEHHBIA KOHTPOJb B YKa3aHHOE B pacrucaHuu Bpems. B
ClIy4ae OMO3/1aHus BpeMsi, OTBEJEHHOE Ha MMCbMEHHBIN KOHTPOJIb 3HAHUI, HE TIPOJIEBAETCS.

ITpu cebe cTyneHTbl MOTYT UMETh TOJIBKO MUCbMEHHBIE MPHUHAIeKHOCTH. HeoOxoaumyro
JUISI BBITIOJIHEHUSI pabOThI Oymary BbIIAET NPENo/IaBaTeNb.

[IpenogaBatens pa3gaeT BapuaHThl paOOTHI. JIUCTHI ¢ 3a1laHUsIMU TOJKHBI OBITH TOBEPHYTHI
TEKCTOM BHM3, 4YTOOBI CTYJIEHThl JO OKOHYaHUS MPOLENypbl pa3jaud HE MOIVIM HaydaTh
BbINOJIHEHHE pa0oThl. [10 OKOHUaHMM pa3gadu BAPHAHTOB CTYJIEHTAM pa3pelIaeTcs NepeBepHyTh
TEKCT  3aJlaHus u OJIHOBPEMEHHO MPUCTYIUTD K  BBIIOJIHEHUIO  pabOTHI.
ITo oxOHYaHMM OTBEIEHHOIO BPEMEHHU CTYACHTHI OJHOBPEMEHHO 3aKaHUYMBAIOT BBIIIOJHEHUE
pabotel.  Ecnm paboTa 3aBeplieHa CyIIECTBEHHO paHbIIE CpPOKa, TO IO pa3pelieHuto
IpenoaaBaress CTyJEHT MOXKET TOKUHYTh ayIUTOPUIO TOCPOUYHO.

MoOubHbIe TeNePOHBI JAOMKHBI OBITh BBIKIIOYEHBI W yOpaHBI CO CTOJIOB, JTOMYCKAETCs
UCIIOJIb30BaHUE KAIBKYIISTOPOB, BHITOIHSIOMINX TOJIBKO MTPOCTHIE apU(hMETHUECKUE BBIYUCICHHUS.

Bo BpeMs mnpoBeneHHS NHCHbMEHHOIO KOHTPOJI 3HAHUW CTyAEHTaM HE pa3peliaercs
MOJIb30BaThCs  YYEOHBIMH TpOTpaMMaMH, CIPAaBOYHHKAMH U TMPOYUMHU HCTOYHUKAMU
uH(pOpMaLIUH.

Hcnonp30BaHrue MaTepUaoB, a TAK)Ke MOMBITKA OOMICHUS C APYTMMH CTYICHTAaMHU WU
MHBIMM  JIUIAMH, B TOM 4YHCJIE€ C TPUMEHEHHEM DJEKTPOHHBIX CPEICTB  CBS3H,
HECaHKLMOHUPOBAHHbBIC IEPEMELICHMS U T.I1. SIBJIAIOTCS OCHOBAHUEM JJISl yAJIEHUsI CTYACHTa U3
ayIUTOPUU M TIOCJIENYIOUIET0 MPOCTABIEHUS B BEJOMOCTh OLIEHKH «HEYJOBIIETBOPUTEIHHO
(«He3agery).

Bo BpeMms npoBezieHHs] TMCbMEHHOTO KOHTPOJISI 3HAHUN CTYACHTaM pa3peniaeTcs NOKUHYTh
ayJUTOPHUIO TOJBKO MPU YCIOBUU CIauX PabOTHI B 00beMe, BHITOJTHEHHOM K MOMEHTY BbIX0/1a U3
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aynutopuu. JlanpHelee npooKeHne paboThl 3amperiaeTcs.

OtBetbI B paboTe 6€3 00BSICHEHUH HE 3aCUUTHIBAIOTCA. PHCYHKH JOIKHBI OBITh YeTKUMHU, BCE
JIMHUU TPa(UKOB, UCIIOJIb3YEMbIX IIPU OTBETAX Ha BOIPOCHI 3a/1a4, JOJKHBI ObITh ITOJIITUCAHBI.

[TpogoKUTETHLHOCTD 3a4€THOM NMMChMEHHOH paboThl 120 MUHYT.

B cnyuae, ecin aucuHUIUIMHA MOJHOCTBIO WJIM YacTUYHO IPOBOAMIIACH C NPUMEHEHUEM
TEXHOJIOTUH DJIEKTPOHHOTO OOYYEeHHS W/WIM JUCTAHIIMOHHBIX TEXHOJIOTUH, 3a4eT MOXKET
IPOM3BOUTHCS ¢ Mcnosib30BaHueM cucteMbl C/1O AkanemMuy U IpUMEHEHUEM ITPOKTOPUHTA.

5. MeToauyeckue yKazaHus s 00y4alouuxcst
110 OCBOCHHIO TUCIHMILINHBI

MeToanuyeckue yKazaHus 10 NOATOTOBKe K (POHTAIBLHOMY ONPOCY.

JJ1s MOATOTOBKY K (PPOHTAIIEHOMY OMPOCY HEOOXOAMMO M3YUUTh MAaTEpUa MPEIbIIYIINX

HGKHHﬁ, O3HAKOMMUTECA C pCKOMCHHOBaHHOﬁ HHTepaTypOﬁ 1 OTBETUTH HA BOIIPOCHI, IOMCIICHHBIC
B KOHIIC COOTBCTCTBYIOIIHX PA3CJIOB.

MeTtonueckne yKa3aHHs M0 CAMOCTOSATEILHOI padoTe

Ne Tun VYkaszanus

n/n | 3aHATHs

Tema 1.

1 o W3yuuts MaTepuan Temsl 5.1 paszaena 5 yactu 4 yuedbnuka Hocko B.I1. [Hocko B.IT], ctp.
327-359. OTBeTHTH Ha KOHTPOJIFHBIE BOIIPOCH! Ha cTp.359-360.
W3yante MaTepuan Temsl 5.2 pazgena 5 gactu 4 yauebunka Hocko B.I1. [Hocko B.IT], ctp.
360-391. OTBeTHTH HAa KOHTPOJBHBIC BOMIPOCH Ha cTp.391.

Tema 2.

2 O W3yante Matepuan Temsl 6.1 pazgena 6 gactu 4 yuebunka Hocko B.I1. [Hocko B.IT], ctp.
392-413. OTBeTUTH HAa KOHTPOJBHBIE BOMIPOCH Ha cTp.413.
W3yante Matepuan Temsl 6.2 pazgena 6 gactu 4 yuebunka Hocko B.I1. [Hocko B.IT], ctp.
414-440. OTBeTUTH Ha KOHTPOJBHBIC BOIPOCH Ha cTp.440.
W3yante Matepuan Temsl 6.3 paszgena 6 gactu 4 yaebunka Hocko B.I1. [Hocko B.IT], ctp.
440-488. OTBeTHTH Ha KOHTPOJIbHBIE BOIPOCHI Ha cTp.488.

Tema 3

3 o N3yunts MaTepuain TeMsl 8.1 pasaena § yactu 4 yuebnuka Hocko B.I1. [Hocko B.IT], cTp.
515-531. OTBeTHTh HA KOHTPOJIbHBIE BOMIPOCHI Ha CTp.53 1.
Nzyunts Mmatepuan Temsl 8.2 pasznena 8 yactu 4 yuebnuka Hocko B.I1. [Hocko B.IT], cTp.
531-536. OTBeTUTH HA KOHTPOJIbHBIC BOMPOCHI Ha CTP.536.

MeToanuyeckue yKa3aHus 10 NOATOTOBKE K 3a4eTy € OLEHKOMI

JI71s MOATOTOBKH K 3a4eTy € OLIEHKOW HEOOXOAMMO U3YUYUTh PEKOMEHIOBAaHHYIO JIUTEPATYPY
U TOonpo0OoBaTh OTBETUTH HA BOIIPOCHI, IEPEUUCIICHHBIE HUXKE:

1)

2)
3)
4)
5)
6)
7)

8)

9)

Kak uCHonp3yroTcsi CKOJB3AIIME CPEIHUE Ul CIVIAKUBAHUA M IPOTHO3HPOBAHMS
BPEMEHHBIX PSAI0B?

Kak u 15 yero npumensiercs punbtp Xoapuka — Ilpeckorra?

Kaxk u 11 yero npuMeHseTcs SKCIOHEHIIMAIBHOE CIIIaKUBAHKE?

Kak u u1s1 uero npuMeHseTcsl ABOWHOE SKCIIOHEHIIMAIBHOE CIUIaKUBaHUE?

B dem cocrout meton XoisbTa, KOTAa U JJIsl YETO OH IPUMEHSIETCs?

B uem cocTout meton Xonbra — BuHtepca, korna u Ajs 4ero OH NpuMeHseTcs?

Kak onpenensiercst G-mpuauHHOCTH 110 ['peitHmkepy st 1ByX nepeMeHHbIX? Kak MoKHO
POBEPUTH HATMUUE/OTCYTCTBUE G-IIPUUMHHOCTH MEXKY IBYMS EPEMEHHBIMU?

Kakne ocnoxHeHHs B aHAM3 HAIHYHs/OTCYTCTBHS G-IPHUMHHOCTH MEXIY IBYMS
NIEPEMEHHBIMY BHOCUT HAJIMYKME B CUCTEME TPETHEHN NEpEMEHHON?

Kak onpenensiercst G-mpuunHHOCTH B citydae N BpeMeHHBIX psioB? UTO TOHUMAETCS 1T0/T
OIOYHON SK30TC€HHOCTBIO TNepeMeHHbIX B cucteme? Kak mnpoBeputh OJ04YHYIO
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9K30T€HHOCTh TPYIIBl TEPEMEHHBIX HAa OCHOBAHMHM HMEIONIUXCS CTaTHCTUYECKHUX
JTaHHBIX ?

10) Kakme 0COOEHHOCTH BO3HHMKAIOT IIPH aHAIW3e IMPUYMHHBIX CBS3€H B Cilydae
HECTAIIMOHAPHOCTH PACCMATPUBAEMBIX TMEpEeMEHHBIX? UYeMm OTIMYarOTCs MOHSATHS
MPUYMHHOCTH B JIOJITOCPOYHOM U B KPATKOCPOYHOM ILIaHe?

11) B uem coctouT mpodieMa uaeHTUPHUKauK CTpykTypHOit VAR?

12) Yro mpeacTaBisioT co00# (GYHKIIUH UMITYJIbCHBIX OTKJIMKOB, KAK OHU BBIYMCIISIOTCS 110
3aIaHHOW MOJIENIM W KakUM O0pa3oM OHH CTPOSTCS HAa OCHOBAaHWUU CTaTHCTHUYECKUX
NAHHEBIX?

13) Yro npeacTaBisiOT COO0H JEKOMITO3UIIMU TUCTICPCHIA OIIMOOK MIPOTHO30B MEPEMEHHBIX,
cocraBiiromx wmouenb VAR? Kakum 00pa3oM OHHM CTpOSITCS Ha OCHOBaHUU
CTAaTUCTUYCCKHUX JTAHHBIX ?

14) Kakue mpoOiieMbl BO3HHUKAIOT MPH MOCTPOCHUH (YHKIHUH HMIIYIbCHBIX OTKIMKOB B
ciydae HectabuinbHOCTH VAR?

15) Kak cBs3aHbl MEXAy CO00H NPUYMHHOCTH 10 I'peitHmkepy, GYHKIHHA HMITYIbCHOTO
OTKJIMKA W JICKOMIIO3HIIHSI TUCTICPCUH.

16) Kak ¢opmymupyercsi TMOHATHE CTOXACTHYECKONM TPaHUIBI  MPOU3BOJICTBEHHBIX
BO3MOXKHOCTEH?

17) Kak ¢GopMyIupyroTcss MOJETH CTOXACTHYECKOW TPAaHHUIBl IS JIByHAIPaBJICHHBIX
TAHHBIX?

18) Kak orieHMBaeTCs MOJIEIb CTOXaCTUYECKOM IPAHUIIBI?

6. YueOHas uTepaTypa u pecypcbl HH(pOpPMAaIHOHHO-
TeJIEKOMMYHHMKAIMOHHOM ceTH ""VHTepHeT'", BKJIIOYAA NepeYyeHb Y4eOHO-
MeTOHYeCKOro odecneyeHus I CAMOCTOSATEIbHOI padoThl 00y4arOIINXCSH
10 JMCHHUIIHHE

6.1. OcHoBHas nUTEpaTypa

1. Hocko, B.II. Oxonomerpuka: y4eOnHuk: rpu¢ JO. Kn.2,4.3,4: Cucremsl
OJTHOBPEMEHHBIX YpaBHEHMIi, TMaHEIbHbIC JaHHBIE, MOJEIH C JUCKPETHBIMU H
OTpaHUYCHHBIMH  OOBsICHIeMbIMH  TiepeMeHHbIMH  [U. 3]. Bpemennsie  psijbl:
JOTIONTHUTEBHBIE TIaBbl. Mojenb croxactudyeckoit rpanuisl [Y. 4] / B. I1. Hocko. - M.:
Hemno, 2011. - (Akamemudeckuit yaeOHUK). - bubdmuorp.: ¢. 311-312, 563-566. 6.2.

6.2. JlomosHUATENbHAS IUTEPATYPA.

2. BepOuk, M. IlyreBoauresns Mo coBpeMeHHOM s3koHOMeTpuke. M.: Hayunas xuura, 2008
—-615c.

3. Marnyc . P., Karsiuesn II. K., Ilepecenxuit A. A. DxoHomerpuka. HauanbHblii Kypc:
YueOuuk. — 7-e uza., ucnp. — M.: [leno, 2005. — 504 c.

6.3. Y4yeOHO-MeTOoAMYeCKOE 00ecTIieueHUEe CaMOCTOATEIbHOU PaboThI.

CrennanbHoe yueOHO-METOMUECKOe 00ecrieueHre U MocoOus He TPeyCMOTPEHBI.
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6.4. HopmaTuBHbIE IPaBOBbIE JOKYMEHTHI.
He npenycMmotpensl

6.5. UHTepHET-pecypcChl.
http://www.economicsnetwork.ac.uk/links/data_free
Ha stom caiite umeercsi O0sblIoe KOJIMYECTBO CCHUIOK HA PA3IMYHBIE CAMTHI, COAEpIKallue B
CBOOOIHOM JOCTYIIC JAHHBIE IKOHOMHUYECKOU CTATUCTHKH.
http://www.census.gov/ipc/www/idb
Mexnaynaponnast 6a3a nanHbix bropo mepenmcu nacenenus CIIA / U.S. Census Bureau -
International Data Base (IDB).
http://www.econ.kuleuven.be/gme/data.htm
CrarucTrueckue JaHHbIE, UCIIOb30BaHHbIE B KHUTE: BepOuk M. (2008). [TyreBoauTenb
110 COBPEMEHHOM 3KOoHOMeTpuKe. M., Hayunas xuura.
http://economist.mrsu.ru/info/kaf statistic/poleznie_ssilki.html
Ilone3Hple CCBUIKM HAa CaWThl, HA KOTOPBIX IPHUKJIAJAHONW 3KOHOMMCT MOXKET HaWTH
JaHHBIE JJIs1 UCCIICTOBAHUIA.
http://www.feweb.vu.nl/econometriclinks/slinks/
Ha sTom caiite umeercst 60JbI110€ KOJTMYECTBO CCHUIOK HA Pa3IMYHbIE HHTEPHET-PECYPCHI,
IMMOCBAIICHHBIC U3YYCHUIO, pa3pa60TKe U NPUMCHCHUTIO SKOHOMETPHUICCKUX MCTOIOB.
http://Ims.ranepa.ru

6.6. lHBIE UCTOYHUKU.
He npenycmotpenst

7. MaTepuajibHO-TeXHUYeCKasA 0a3a, MH(POPMAIIMOHHbIE TEXHOJIOTHH,
NnporpaMMHoe odecneyeHue U HH(POPMALMOHHbIE CIIPABOYHbIE CHCTEMbI

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

Jns  abopaTopHBIX 3aHATUH HEOOXOAMM KOMITBIOTEPHBIM Kjacc, OCHALIEHHBIH
KOMITBIOTEPAMHU 10/ YIIPaBIEHUEM oTepannoHHoi cucreMoit Windows ¢ moctynom B HTepHET
¥ YCTaHOBJICHHBIM MPUKIJIAJHBIM IPOrpaMMHBIM obecrieuennem Econometric Views (Bepcuu He
ke 8), Stata (Bepcum He Hmke 10), Microsoft Office (Word, PowerPoint, Excel) u Adobe
Reader. KommbroTep npenogaBatesist JOHKEH ObITh OCHAILCH IIPOSKTOPOM.
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