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1. IlepeyeHb MIaHUPYEMBbIX Pe3yJabTATOB 00y4eHUsI N0 JUCIHUILIHHE,
COOTHECEHHBIX C VIAHUPYEMbIMH Pe3yJIbTATAMHU O0CBOCHUSA

NMPOrpaMMbl
1.1. [ducturumHa <«OxoHOMeTpuKa (0a30BbIi  Kypc) 2» o0ecnedmBaeT — OBIIAJCHUE
CICAYIOIIUMHU KOMIICTCHIIUAMM:
Kon Haunmenosanne Kon srama HaunmenoBanue sTama 0CBOCHUS KOMIIETCHIHH
KOMITETEHIINT KOMITETEHIINT OCBOCHHUS
KOMITCTEHIINU
CrnocoOGHOCTh IPUMEHATH TEOPETHIECKUE 3HAHHS
OIIK OC-4.1 . P P N
JI51 BEIOOPa 3KOHOMETPUYECKUX MOJIENEH
Crnoco6HOCTh A p p A
TPUMCHATE CriocobHOCTB OIICHUBATH pe3yIbTaThl
OIIK OC-4 | ’KOHOMETpHYECKHE OIIK OC -4.2 .
MIPUMEHEHHS] 9KOHOMETPUIECKIX MOJIEIeH
METOJBl Ul PELICHUs
NPpUKIaAHBbIX 3a1a4. CriocoOHOCTH J1eN1aTh 000OCHOBAHHBIE BBIBOILI Ha
OIIK OC-4.3
OCHOBE aHalIM3a pE3yJIbTaTOB IPUMEHEHHS
Mozenen
3HaeT IKOHOMETPUYECKUE MOJCIH IJIS aHaln3a
CnocoOHOCTh Ko OCT-7.1 p 1 l% a
IPUMEHSTD METOJIbI BPEMEHHBIX PAIOB Ha YPOBHE O E)CHOBaHI/II/I
TEOPETHUYECKUX HMPEAMOCHUIOK MOJIEIICH
aHaJin3a BPEMCHHBIX =
IIKo OCI- 7 YMmeer npoBoANTh MPOBEPKY KadecTBAa MOJIENEH
pSAmOB  JUIA  pELICHUs [MKoOCI-7.2
BPEMEHHBIX PSIOB
SKOHOMETPHHCCKHX Ko OCI_73 | YMEST aHAIM3MpOBATE M CONCPKATENLHO
3aja4 ' HWHTEPIPETUPOBATh IOJYYEHHBIE PE3yJIbTaThl
pacyeToB IO MOJEJISIM BPEMEHHBIX PSLIOB

1.2. B PE3YJIbTATC OCBOCHU NUCHHUIIIMHEBL Y CTYACHTOB NOJIKHBI OBITE C(i)OpMI/IpOBaHLII
OTD/TD Kop stana ocBoenus PesynbraTel 00y4ueHus
(ipu HaIMYIHMK KOMIETEHIINN
npodcrangapTa)
BEJICHUE Ha ypOBHE 3HAHUIl: OCHOBHBIX HKOHOMETPHYECKHX MOJENEH I
AHATUTHYECKON OIIK OC-4.1 TaHHBIX PAa3IMYHBIX THUIOB: TIEPeKPECTHRIE (MEKOOBEKTHEIC)
paboTsl B obsacTu naHHbIe (Cross-Section), BpeMeHHBIC Psibl, TaHEIbHbIC JaHHBIC
9KOHOMHKH u OIK OC -4.2 Ha YpOBHE YMEHMI: MPOBOJUTH MPOBEPKY KadeCTBAa OCHOBHBIX
(huHAHCOB ' 9KOHOMETPHUYECKHUX MOAEIEH
Ha ypOBHE YyMEHHH: aHAIU3UPOBaTb M  COAEPIKATEIBHO
OIIK OC-4.3 UHTEPIPETUPOBATh IMOJYYEHHBIE pEe3yibTaTbl pPacueToB IO
HKOHOMETPHUYECKIM MOJIEISIM
BEJICHUE Ha YPOBHE 3HAHWI: 3HaTh SKOHOMETPUUYECKHE MOJIENH IS aHAIIU3a
AHAJIIUTUYECKOU Ko OCI-7.1 BPEMEHHBIX pSJOB Ha YpOBHE OOOCHOBAHHMH TEOPETHYECKHUX
pabotel B oOmacTu [TPEIITOCHUIOK MOJIeTIeH
9KOHOMHKH a Ko OC | —7.2 Ha YPOBHE yMEHMI: yMEThb Il aHalIu3a BPEMEHHBIX DsIOB Ha
(buHaHCOB ypoBHE 000CHOBaHUH TEOPETHUECKUX MPEANOCHUIOK MOJIENeH
Ha YpOBHE YMEHHUH: yMETh aHAJU3UPOBATh U COAEPIKATEIEHO
[MKo OC1-7.3 HUHTEPIIPETUPOBATh IOJYYEHHBbIE pE3ylbTaThl PAacueToB IIO

MOIECJISIM BPEMEHHBIX PAO0B

O0beM TUCHUMILIMHBI
5 3E, 66 ak. yaca Ha KOHTaKTHYIO paboTy ¢ MpenojaBaTeneM, /8 ak. 4acoB Ha CAMOCTOSITEIILHYIO

paboTy oOy4armuxcs;

2. O0BbeM u MecTO TMCHUILIMHBI B cTpyKTYype OI1 BO

MecTto aucunmimasl B ctpykrype OII BO

b1.B.J12.03.02 «DxonomeTpuka (6a3oBbiit Kypc) 2» 3 Kypc, 6 cemecTp
— JIUCIHTIINHA PEATU3YeTCs TI0CIe H3YUCHHS TUCITUTUIHH:




MaTeMaTHYCCKUN aHaIN3

anreOpa

TEOpHs BEPOSATHOCTEH

MaTEeMaTHYECKas CTATHCTHKA

WHOCTPAHHBIN S3bIK (aHTJTHHCKHIA)

SKOHOMETpHKa |
— IUCIMIUIMHA MOXKET PeaTu30BaThCs YaCTUYHO WIIA TIOJTHOCTHIO ¢ TpuMeHeHueM D0 u/wmm JIOT.
Y4eOHble MaTepHalibl TUCIUIUIMHEI pa3MEeIIaloTCs o aapecy Ims.ranepa.ru
— (hopma MPOMEKYTOYHOM aTTECTAIIMK — IK3aMEH.

3. CoaepxaHue M CTPYKTYPa THCHMILJIMHBI

O0beM TUCIMILIMHEI, aK. yac./ yac.
KoHnrakTHas paboTa

®dopmMma
00yJaroIuXCcs ¢ Tex pIII ero
IpernojiaBaTeneM Y
HaumenoBanue tem KOHTPOJIS
Ne n/n 10 BUAAM y4eOHBIX *
(pa3nenoB) Bcero ARSI CP yCIIEBAaEMOCTH ,
K IIPOMEXKYTOUHOMI
T P 3 C aTTecTaluu
P
OuHas Gopma oOyueHHS
Temal | CranuoHapHBIC BpeMEHHBIC
PABI, 36 8 8 20 13

Mogenn ARMA.

Tema 2 | HecranmoHnapHsle BpeMeHHbIE
panbl. Paznuuenue

CTaIlMOHAPHBIX U 36 8 8 20 113, KP
HECTallMOHAPHBIX PSAJOB B
pamkax mogaeneid ARIMA.

Tema 3 | PerpeccroHHbIi aHANMU3 IS

CTalMOHAPHBIX BPEMEHHBIX 34 8 8 18 I3
psnos. Jlunamudeckne
MOJIETIH.
Tema 4 | PerpeccruoHHbIN aHANIN3
HECTal[MOHAPHBIX BPEMEHHBIX 36 8 8 20 I3, Dcce ¢
psanoB. Kounrerpanus u YCTHOH 3aIUTON
MOJIETIH KOPPEKIMU OMINOOK.
2 KOHCYJIbTAITHS
[TpomexxyTouHas aTTecTanus 36 9K3aMeH
180/135 | 32/24 | 32/24 78/58,5

Bcero:

[Ipumeuanue: * — (GOpMBI TEKYIIETO KOHTPOIS yCIIEBAEMOCTH: KOHTponbHas pabota (KP), momamnee 3amanme (/13)
[Mpumeuanue **: B paMKax yKa3aHHOH KOHTaKTHOHM pabOThHI ¢ 0OydarommMucs y4eOHbIe 3aHATHS MOTYT IIPOBOJUTECS C
ncnons3oBanueM JOT w/mmm D0

Conepxanue THCHUILINHBI
Tema 1. Craunonapssie BpeMeHHbIe psiabl, Mogenun ARMA.
Bpemennoit psn. Croxactuueckuil ciyuaiiHbiii nponecc. CranMoHapHble BpPEMEHHBIE PSIIbI.
ABTokoppensuronHas ¢pyHkuus. bensiii mrym. IIpoBepka Ha rayccoBckuii Oeblil mryMm.
MAC(q). Oneparop 3anazasiBanusi. MA(1).
UnentuduunpyemMocTs, ycioBue obpatumocTtu. JIuHelHble mpouecchl. Pasnoxenune Bonbaa.
[TpruMepsb! cTallMOHAPHBIX BPEMEHHBIX PSJIOB B 9KOHOMHUKE.
[Mpouecc AR(p), ycnoBue cranmoHapHOCTH. [IpencraBieHre B BHIC CKOJB3SIIETO CPEIHETO
0ECKOHEUHOT0 MOopsAKa.



MA(Qq) — ycimoBre 00paTHMOCTH — IPEICTABICHUE B BUJIE MPOIIECCAa aBTOPETPECCHU OECKOHEUHOTO
nopsinka. HeoOpatumenii mporecc MA(1). Ilpomecc aBToperpeccuy, HAYMHAOIIUANACA B
OTpefieNIieHHBII MOMEHT BPEMEHH, BbIXOJ Ha cTabwmibHbIN pexum. Koppermorpamma mpoiecca
AR(p). YpaBuenus tOna-Yokepa. Mogenn ARMA, ycioBre CTallmOHapHOCTH, TpodsieMa 00Iux
MHOxuTene. Mogenmn ARMA, yauThIBaromume ce30HHOCTb.

Wnentudukanuss craumoHapHoii momenn ARMA 10 aBTOKOpPPEISIMOHOW M YacTHOH
ABTOKOPPENAUMOHHON  (QyHKumsiM. TaOmuipel moBeneHuss Koppenorpamm. BreibopouHas
KoppesiorpaMMa. DproauyHoctsb. Kpurepuu uisi IpoBEpKU paBEHCTBA HYJIIO aBTOKOPPENSIIIUN U
yacTHbIX aBTOKOppesiiuid. [Ipencrasinenue u npumenenue Q-tectoB bokca-Ilupca u JIpronra-
Boxkca 11st rpymnibl BHIOOPOYHBIX aBTOKOPPEIISLIHIA.

Merononorus boxkca-JI>xenkunca. OueHuBaHue crtanuoHapHord Mozenu AR(p). OuenuBanue
cramoHapHo wmojaenu MA(q). OuenuBanue craunonapHoit ARMA(p,q). Auarnoctuka
OLICHEHHON Monenu. BpiOop Mozaenu, OCHOBaHHBIM Ha HH(POPMAIMOHHBIX KPUTEPUSIX.
[Iporno3upoBaHue Ha OCHOBE MOA0OPAHHON MOJIEIH.

Tema 2. Hecranmonapusie BpeMeHHbIE psAbl. eHTHGUKAIUS CTallHOHAPHBIX U
HECTallMOHAPHBIX PsiIoB B pamkax mozene ARIMA.

Hecraunonapusie psaasl. [Iponecce, ctaiimoHapHblii OTHOCUTENBHO IETEPMUHUPOBAHHOTO TPEHA.
Croxactuueckuit Tpena. TS u DS psanel. Monenu ARIMA.

Kpurepuu uku-®ynnepa. Pazsutue n numoctpauus recra JJuku-dymiepa u paciiupeHHOTro
tecta duku-Dyinepa Ha HATUYKE EAMHUYHOTO KOPHS. YyBCTBUTEIBHOCTD K HATMUHUIO
JIETePMUHUPOBAHHBIX perpeccopoB. F-cratuctuku. KBanparuunsiii Tpenn. Kparuoie kopHU.
MHoroBapuaHTHas npoueaypa.

Hpyrue kputepun. [Toustue o tecre @uunca-Ileppona. [Toustue o Tecte Kwiatkowski,
Phillips, Schmidt and Shin (KPSS, 1992) na cTaunoHapHOCTb.

[Tonsitue o recre DF-GLS, pa3pabdorannoro B Elliott, Rothenberg, and Stock (1996).
UccnenoBanue mpobiieM, BOZHUKAIOMIMX MPH TECTUPOBAHWU HA €AMHUYHBIA KOPEHb (KPUTHKA
Henscona wu Ilmoccepa (Nelson and Plosser (1982)) TecrtoB Ha eIWHUYHBIA KOPEHB).
HccnenoBanue HEKOTOPHIX TECTOB HA €AMHUYHBIA KOPEHb NIPU HAIMYUU CTPYKTYPHOTO CJIBHTA.
[lonsitue o Ttecrax Ileppona u 3uBOTa-DHApIOCA HA €IMHUYHBIA KOPEHb MPU HAIUYHUU
CTPYKTYPHBIX CIBUTOB B JaHHBIX. [[OHATHE O CE30HHBIX EAMHUYHBIX KOPHSIX.

Tema 3. PerpeccroHHBIM aHAN3 AJI CTAllMOHAPHBIX BPEMEHHBIX pAI0B. JIHHAMUYECKHE MOIEIH.
Hunamuueckue moenu. Mojenb BEKTOpHOM aBTOperpeccu (vector autoregressive model, VAR).
VYcnosue crabunbHocTM VAR, HaxoxaeHue crtaOuwibHOro cocrosHus. Otkpbitast VAR.
Haxoxnenne crabunbHOM CBsA3U Mexay psiaamu, coctapisronmmu VAR. Tlonbop u orenuBanmue
VAR, nuarHoctudeckue mporenypsl. Fcrnonb3oBaHHE MHOTOMEPHBIX HH(POPMAIMOHHBIX
kputepueB: Akauke, XeHHaHa-Kyunna) u llIBapua-baiieca. BriGop cnenudukanuu moaenu,
ONTUMATBFHON TNTyOUHBI 3aMa3/IbIBAaHNUN, OCHOBAHHOW Ha MH(POPMAIIMOHHBIX KPUTEPHUSIX.

Tema 4. PerpeccrOHHBIN aHaIN3 HECTAIIMOHAPHBIX BPEMEHHBIX psiioB. KonHTerpauus u Moaenu
KOPPEKINH OIUOKaMHU.

JloxkHast (Kakymascs, MHUMasi) perpeCCUOHHAsI CBSI3b MEXK]Iy HECTAI[MOHAPHBIMU BPEMEHHBIMU
psnamu. KonHTerpupoBaHHbIE BpEMEHHBIE PSAJIbI, pAHT KOMHTErpauuu. Bo3moxHbie
MIPUMEHEHHUS K DKOHOMHYECKUM MoJIeisiM. TecTupoBaHue Ha HAIMYKE KOUHTerpanuu. Teopema
npezcrasieHus [ peitHmmkepa, Moaens koppeknuu omudkamu (Error Correction Model — ECM),
uHTeprpetanus kodpdunuentor ECM. /IByxcrynenyaras npoueaypa DHria-I peitamkepa
noctpoenus ECM mo uMeronummcst CTaTuCTUYECKUM JTaHHBIM.

TectupoBaHue Ha HaJIU4YHEe KOWHTETPAIMU MEXJIY HECKOJBKHMU BPEMEHHBIMH pSIaMH U
OTIpe/ieNIeHHe PaHTa KOMHTErPALMH C UCIIOIB30BaHIeM nporieypbl Moxancena. BeiGop Moenu ¢
WCITOJIH30BaHUEM UH(POPMAITMOHHBIX KPUTEPHEB.



4. Martepuajibl TeKyIIero KOHTPOJIsI yCIIeBAeMOCTH 00y4arommuxcs u poH
OLIEHOYHBIX CPEJICTB MPOMEKYTOYHON ATTEeCTAIUM MO M CUMILIHHE

4.1. ®opMbI U METOIbI TEKYIIEr0 KOHTPOJIsSI YCII€BA€MOCTH.
4.1.1. B xoae peaausanuu gucuumianusl 51.0./13.03.02 «9koHoMeTpuka (6a30BbIii Kypc) 2»
HCIOJIL3YIOTCS CJIAYIOIHE METOIbI TEKYIIEro KOHTPOJISA YCIIEBAEMOCTH 00yYAIINXCH:

Tema (pa3nen) MeTo/1bl TEKYIIEr0 KOHTPOJISl YCIEBAEMOCTH
Tema 1 Jomamnee 3aganue 1-2
Tewma 2 Jlomamaee 3ananue 3-4. KonrponpHas pabora 1.
Tema 3 JlomamHee 3aganue 5-6.
Tewma 4 Jomainee 3aganue 7. Dcce (¢ yCTHOM 3alIUTOMN).

4.1.2. DKk3aMeH NPOBOJAUTCS ¢ NMPUMeHEHHEM CJeAyIIIUX MeToA0B (cpeacTB): B (opme
YCTHOI'O OTBETA HAa BOIIPOCHL 6I/IJIeTOB 10 JTUCHUITJINHE.

4.2. MaTepHaJ’lbI TEKYLHIET0 KOHTPOJIA YCII€BAEMOCTH Oﬁy‘lalOIIII/IXCﬂ

Tunosblie OLleHOYHbIE MaTepHabI O TeMe 1
Homamnee 3ananue 1. BapuanTel 3amad:

1. Bamummre caygaineii nponece Yy =0,3+40,7Y; 4 +& ¢ ucnons3oBanmeM omeparopa

3anas3zapiBaHus. [lepenumnTe MaHHBIA MPOIECC B BUAE IMpOIEcca CKOJB3SILETO CPEIHETo
OECKOHEYHOT0 MOopsiIKa.

2. BoiBeaure GOpMYIIbI ISl BBIYMCIEHHS MATEMATHIECKOTO OKUIAHMS (,u), JUCIIEPCHH (]/0) u
KOBapuarui (7/5) ciydaiinoro mponecca Yy =8y +8Yi_q +& NpU ycIoBUU €ro ciaboii
CTAllMOHAPHOCTH, eClIH & ~WN (0, o? )

3. Ilycrs & ~WN (O, 1). HalizuTe MareMaTHYeCKOE OKHMIAHUE, NUCIEPCUIO M KOBapHal[MH
cy4aiinoro npouecca Y, =—1+0,5Yy,, +& —0,7¢,,;

4. Jlns mporecca aBroperpeccun Broporo nopsaka Y, =1+13y,, —0,4y, , + & npu ycnosuw,
ato & ~WN(0, o7):

). Haiimure xapakTepucTHIECKHE KOPHH COOTBETCTBYIOIIETO OJJHOPOTHOTO YPaBHEHUS

X

1
I1). TIokaxkuTe, 4TO KOPHU OOPATHOTO XapAKTEPUCTUUECKOTO YPAaBHEHUS PaBHbl — .
i

[11). SIBnsieTcs MM JaHHBIA CTOXACTUYECKUH MPOLIECC CTAllMOHAPHBIM BTOPOTO MOpsiiKa?
[Touemy?
IV). Ecniu ciyqaiisblil mporiecc sBAsSeTCs CTAllMOHAPHBIM B IIUPOKOM CMBICIIE, HAalUTe
CpEIHUI YPOBEHb €0 3HAUCHUH.
5. Jlna mpouecca asroperpeccun meporo mnopsaka Y, =1+0,5Yy,, +& npu ycnosuu
£ ~WN(0, o2 ):
). BeiBenure ACF;
I1). Beruucnure nepsbie 5 3HaU€HUN aBTOKOPPEISIIMOHHON PYHKIINH;
[11). Hauepture rpaduk aBTOKOppenssuOHHON (HyHKIUH.
6. Jlns ciyyaiinoro nponecca Y, =2+ 0,8Y, ; + & Bouncaute 1-¢, 2-€ u 3-€ 3Ha4EHUs YaCTHOM
ABTOKOPPENALNOHHON (QYHKIUH.
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7. Tlo M3BECTHBIM 3HAYEHHSM YACTHOW ABTOKOPPEALMOHHOW (QyHKImH @) =05 u ¢, =

¢

CHy‘I&fIHOFO mponecca HaﬁHHTe INEPBOC BTOPOC 3HAYCHHA €0 aBTOKOPPECIALUMOHHO

byHKInn.

38 134
8. Haiinute kospdurmentsr mogenu ARMA(L, 1), eciiu p1 = _E u po = ﬁ

Homainee 3ananue 2. BapuanTel 3a1a4:

1. B rtabauie 3ananbl nepsble 12 3HaYeHNH BHIOOPOUHBIX aBTOKOPPEIALUOHHON QyHKIMM I

¥ YaCTHOM aBTOKOPPEISIIMOHHON QYHKINH (o BPEMEHHOTO psizia Y . M3BecTHO, UTO Psint

conepxkut 7=100 Habmonenuii. Unentudunupyiite napameTpsl MOACIU ARIMA(p, d, q)

> rS ¢SS

1 0.523 0.523
2 0.316 0.059
3 0.271 0.117
4 0.115 -0.110
5 0.138 0.119
6 0.152 0.041
7 0.080 -0.031
8 0.239 0.244
9 0.169 -0.088
10 0.093 0.000
11 0.088 -0.045
12 | -0.008 -0.054

2. Tlycte pmam caywaiieeii npouece Y, =09y, ,+¢& wu wusBectno, uro Y0 =-16, un
& ~WN(0,1). Jins nanuoro ciyuaitroro mpouecca:
A). BeiBenute popmyiiel mporao3oB Ha 1, 2, 3 mrara
BIIEPE/] ¥ BBIYKCIIHTE COOTBETCTBYIOIINE IPOrHO3HBIC 3HAYCHHUSL.

B). Tokaxcure, uto lim f,, = E(y, )

B). Beisenure hopMyIsl i OIIMOKK IIPOTHO3MPOBaHus €; , Ha 1, 2, 3 mara Bnepen.

BbI4MCIIUTE COOTBETCTBYIOIIME OIIMOKH, €CIIM U3BECTHO, UTO Y;o; =—148, V0, =116 u
Y10 = 0,06.
I'). Beruncnure aucnepcuio omMOKy MporHo3upoBanus Ha 1, 2, 3 mara Boepe.

3. B akxonomerpuueckom makere Eviews (STATA, Gretl, R) mis T=1000 crenepupyiite
ciabocTaloHapHble W oOpatuMbie mportiecchl: Oemoro myma, AR(1), AR(2), MA(1),
MA(2), ARMA(1, 1). Jlng kaXI0oro M3 3THX MPOIECCOB OTBEThTEC HAa CICAYIOIIUEC
BOIIPOCHI:

3.1. [Mocrpoiite rpaduku mporeccoB. Kakue rpadudeckne mpusHaKu rOBOPST O TOM, YTO 3TO

rpaduku ciado CTalMOHAPHBIX MTPOIIECCOB?

3.2. TToctpoiite Beioopounbiec ACF u PACF nanHBIX mporieccoB. Ecthb jin 3HauMMBbIe
ABTOKOPPEIISAIIAN

YaCTHBIC aBTOKOPPCIIIINN




3.3. [IpoBephTe, pacnpeneieHsl U AaHHBIC MpoIrecchl HOpMainbHO. Kakoit Tect Oyaere
HCIIOIB30BaTh T IIPOBEPKHU HOpPMAaJILHOCTHU pacnpeneneHus’?

3.4. OueHute MOJIENH, COOTBETCTBYIOIIME POLIECCY TOPOKACHUS TAHHBIX JUIsl KAXKI0TO U3
psanos. [IpoBeaute ananus mojeineit mo npouenype bokca-Jlxenkunca.
3.5. IloctpoiiTe IpOrHO3bI O KAXKI0M U3 MOJACIICH.

TunoBble OLlEHOYHbIE MATEPHAJIBI 110 TeMe 2

Homainee 3ananue 3. BapuanTel 3a1a4:

1. Ins mexoroporo BpemeHnHoro psaa Y, (7=100) momydena ciemyromas Mojaenb (B ckoOKax
CTaHJapTHBIC OMUOKU KOI(DPHUIIMEHTOB):

y, =—011+0.98y, , +¢,

(011) (0,026)

Ha yposne 3HaunmMoctu 5% npoBEpUTH TUIIOTE3Y O TOM, YTO MOPSAAOK UHTErpalluy psia

Y, paBeH 1, NpOTUB aJIbTEPHATUBHOM, YTO MOPSIOK UHTErpanuu paseH 0.

2. Jlns pmuaHOTO (puHAaHCOBOTO BpeMeHHOro psaa Y, (7=100) monydeHa ciaeayromas Mojens (B
CKOOKax CTaHJapTHBIE OIIUOKH KOA(PPHUIIMEHTOB)

Ay, =—0,64+053t—0,76y, , +€,

(0,351) (0,069)  (0,099)

3. HccnenoBanue momHocTH Tecta Juku-Dymiepa.
B sxonometpuueckom nakere Eviews (STATA, Gretl, R) mis 7=1000 crenepupyiite mo 100
MPOLECCOB:
Yig=0agt+a1yig—1 + &
r7ie & — Oenblil mym u i
=lay=0; a; =09
=2:a9=0; a; =095
=3:ay=0; a; = 0,99
=4:a,=1;, a; =09
=5ay=1;, a; =095
=6:ay=1;, a; = 0,99
Jlns kaxxaoro psiia v Kakaon u3 cnenudukanuii tecta uku-@ymnepa 3anoiaHute Tabauiy (B
Ka)XJ0M sSTYEHKe JOJDKEH CTOSITh MPOLEHT OTBEPKEHUI HYJIEBOW TMIOTE3BI JIJIsI TAHHOTO Psia
Y JAHHOTO YMCJIa HAOIFOACHUH):
=25 =50 7=100 =250 =500 T7=1000

i
i
i
i
i
i

y1,
Y2
Y3t
4t
Y5¢
Y6,
Kaxk n3mensierca momHocts Tecta JJuku-dymiepa B 3aBUCUMOCTH OT MPOLECCA TOPOKIACHUS
nanHbix? Kak wm3MmeHsercs MmomHocTh Tecta Juku-®dymiepa B 3aBUCUMOCTH OT 4HCIA
HaOJIFOqeHMit?

Homamnee 3ananue 4. BapuanTel 3a1a4:



BrimonnuTe 3aganue, ananornynoe 3aganuto 3 u3 JI33, nis rectoB Oumunca-Ileppona,
Onnuora-Pozen6epra-Croka nu KPSS.
Kontponbnas pabdota.
1. Paccmorpum npouece Y, =—2-Y,, +&, & ~WN (O, 1)
A). SIBnsercs M JaHHBIN CITyYaiiHBIN MTPOIIECC CTAIIMOHAPHBIM B IIUPOKOM CMBbICIIE?
b). Yemy paBHO MaTeMaTH4ECKOE OKUIAHUE JaHHOIO ITpoLecca?
2. Pacemotpum nponece Y, = 3+¢, —0.8s,_,, & ~WN(0,1).
A). SIBnseTcs M JaHHBIN MPOIECC OOPATUMBIM?
b). Yemy paBHO MaTeMaTH4ECKOE OKUaHUE JaHHOIO IIpoLecca?
B). Uemy paBHa qucnepcusi?
I'). BeiBeruTe aBTOKOPPEISAIMOHHYIO (DYHKIIMIO IIpoIiecca.
Cwm. Taxoke 3aganus u3 /I3 Nel-4.

Tunosble OLlEHOYHbIE MAaTepHAJIbI IO TeMe 3
Homamnee 3ananue 5. BapuanTel 3aa4:
1. IIpoBeprTe CTaIMOHAPHOCTH MPOIIECCa, 3aJaHHOIO YPaBHEHUEM

W, =DW,_, +¢&.

3nece W, = (xt » Vi 2, ), £, — TPEXMEPHBII OEIIbli IIyM ¢ €AMHUYHON KOBapUALlUOHHON

MaTpHUILIeH, a MATPUIIbl YPABHEHUSI UMEIOT CIICAYIOMNN BU:

05 03 -07
=0 -06 0
0 0 09

2. TlpoBepbTe cTalmOHApPHOCTH MpOIlecca, 3alaHHOT0 YPaBHEHUEM
W, =D,W, , +D,W, , +¢&,.

3nece W, =(X,,¥,,2,), & — TPeXMepHbIN OEIbIH [IYM ¢ AMHUIHON KOBAPUAIMOHHOM

ManHI.Ieﬁ, a MaTpulbl UMCIOT CHG,Z[YIOH_II/II\/’I BU:

~05 0 0 05 1 0
= 0 -03 0|®,=/0 0 0
0 1 0 0 0 1

I[OM&I.HHCC 3aaHuc 6. BapI/IaHTBI 3aaau:

B Ttabmume 1 mpencraBiieHBl pe3ynbTaThl TeCTa HAa BO3MOXKHOCTh HMCKJIFOUSHHS JIAroB JIJIS
HEKOTOpOH BEKTOpHOM aBroperpeccun 4-ro mopsaka. MOXHO JIM Ha OCHOBE
IPE/ICTaBICHHBIX PE3YJILTATOB CAEIATh BEIBOJ O BO3MOKHOCTH UCKITFOUCHHUS TPETHETO Jiara
u3 ypaBHenus i nepemenHoit D(LOG(INC))?

Tabmn. 1

Chi-squared test statistics for lag exclusion:
Numbers in [ ] are p-values
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D(LOG(M)) [D(LOG(INC))| D(LOG(P)) D(SR) Joint
Lag 1 52.99929 18.20668 64.56531 74.01646 189.8493
[8.52E-11] | [0.001124] | [3.18E-13] | [3.22E-15] | [0.000000]
Lag 2 11.18449 0.927085 13.41291 23.87154 50.20598
[0.024567] | [0.920643] | [0.009425] | [8.48E-05] | [2.13E-05]
Lag 3 16.09424 2.720446 2.009883 8.741114 32.21992
[0.002895] | [0.605642] | [0.733941] | [0.067906] | [0.009361]
Lag 4 5.668408 1.209309 9.369098 4.043922 21.23252
[0.225318] | [0.876564] | [0.052508] | [0.400094] | [0.169745]
df 4 4 4 4 16

TunoBbIe OIIEHOYHbIE MaTepualJbl IO TEME 4

Homainee 3ananue 7. BapuanTel 3a1a4:

1. B Tabmuue 1 npuBeneHsl pe3yabTaThl TecTa MoxanceHa Ha KOMHTETrpalyio. 3aroIHUTE

IMyCcTOC MECTO (BBI,Z[eJ'IeHO CepBIM). MozkHO 11 Ha 5%-M YPOBHEC 3HAUYUMOCTU CUUTATD, YTO

B paCCManHBaCMOﬁ MOZACIIN OTCYTCTBYHOT KOMHTCIPAllUOHHBIC COOTHONICHUS?

Taom. 1

Sample(adjusted): 1974:06 1993:12

Included observations: 235 after adjusting endpoints

Trend assumption: Linear deterministic trend

Series: L_ M L_INCL_P SR

Lags interval (in first differences): 1 to 4

Unrestricted Cointegration Rank Test

Hypothesized Max-Eigen 5 Percent 1 Percent
No. of CE(s) Eigenvalue Statistic Critical Value | Critical Value
None 0.123370 27.07 32.24
At most 1 0.073403 17.91550 20.97 25.52
At most 2 0.028775 6.861373 14.07 18.63
At most 3 0.005012 1.180686 3.76 6.65

2. B Tabnuue npuBeneHsl pe3ynbTarbl Tecta Juku-@ymnepa ans ocrarko (RESIDO1)
MOJIEJIM JIOJITOCPOYHOM B3aMMOCBSI3M 3 MaKpPOIKOHOMHYECKHMX PSIIOB, SBISIOLINXCS

CTallMOHAPHBIMHU B IICPBLIX PA3HOCTAIAX!

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(RESIDO01)
Sample(adjusted): 1999:02 2011:09
Variable Coefficient Std. Error t-Statistic Prob.

RESID01(-1) -0.305699 0.077552 -3.941858 0.0002
R-squared 0.146997| Mean dependent var -0.000248
Adjusted R-squared 0.146997| S.D. dependent var 0.015142
S.E. of regression 0.013985| Akaike info criterion -5.690739
Sum squared resid 0.017602| Schwarz criterion -5.663147
Log likelihood 259.9286| Durbin-Watson stat 2.121111

a). BBIIIMIINTE 3HAYEHHE TECTOBOM CTaTUCTHKHU, HCHOJ’IL3y€MOI>i IJI1 TPOBCPKU THUITOTE3bI 00
OTCYTCTBHH KOUHTETpAIH JAaHHOM ClIy4dac:
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0). Kputnueckue 3Hau€HUS KAKOTO M3 PACTIPEICICHHN HCIOJB3YIOTCS ISl TIPOBEPKH JTaHHOW

THUIIOTC3bI:

B). MOXHO JI1 OTBEprHYTh HA YPOBHE 3HAUUMOCTU 5% HYJIEBYIO TUIIOTE3y B JAHHOM citydae?

Occe

OO0mue 3amedanus: HE0OXOMMO B3SITh HECKOJIBKO BPEMEHHBIX psoB (poccuiickux). 1o
BO3MO>XHOCTH OHM JIOJDKHBI OBITH CBSI3aHBI MOJENbI0. IS KaXI0Tro U3 pAIOB HYKHO
MIPOBECTH aHAJIM3 METO/IAMH, U3YYEHHBIMU C TEUCHHE CEMECTpa

bazoBast yacTs: nponenypa bokca-/l>xenkunca, Bkitoyasi poruossl (60%):

Bseoenue: nanuple (B T.4. UCTOYHHK), CIUHHIIBI U3MEPEHUs, aHAIN3 T'padHUKOB,
BBIBOJIBI, TUTIOTE3bI

1 sman: ananu3 KopeiorpamMm, Beioop d, BEIOOD p, q (citoBamu, 6€3 popmyi), Tect
JIptonra-bokca  (BBIBOJBI), 3HAYMMOCTH  ABTOKOPPEISIIMHA M YaCTHBIX
aBTOKOPPEISLAN

2 sman: oueHKa MOJIeTIH, 000CHOBaHKE BHIOOpa

3 sman: TeCTUPOBAHUE MOZCIICH

4 »sman: pacyer NUPOTHO30B; aHAIU3 IPOTHO30B (CpPaBHEHHWE C pEAIbHBIMH
3HaueHusimu, MAPE)

Ocrasmuecsa 40%:

Obszamenvhas ywacms. TecT uku-dynnepa, rectupoBanue kounrerpanuu; VAR

Jononnumenvno: ARCH/GARCH; MonenupoBaHue CE30HHOCTH; CE30HHBIC

€JMHUYHBIE KOPHU; TECThI HA CTPYKTYPHBIE CABUTH

4.3. OueHo4HbIe CPeACTBA AJIsl IPOMEKYTOYHOM ATTECTAIUM.

4.3.1. IlepeyeHb KOMIIETEHIMI ¢ YKa3aHUEM 3TanoB UX (popMUPOBaHUS B NpoLecce
ocBOeHMs o0pa3oBaTebHOI MporpamMmel. Iloka3zaTenn u KpuTepuu oLeHMBAHUSA
KOMIIETeHIHI ¢ y4eTOM 3Tana ux (popMHupoBaHHS

Kon Haunmenosanue Kopx stama HanmenoBanue sTama 0cBOSHNS! KOMITETEHITH
KOMITCTEHIINT KOMITCTEHIINT OCBOCHHSA
KOMITETEHIINU
Cr1ocoOHOCTh MPUMEHATH TEOPETHUECKUE 3HAHU
OIIK OC-4.1 N
CrocoOHOCTh JUTSL BBIOOpa 9KOHOMETPUUIECKUX MOIeTIeH
MPUMEHSTH
OIIK OC-4 YKOHOMETPHUECKHE OIIK OC -4.2 Cnoco6HOCTh OIICHUBATh pe3yNbTaThI
METOIbl /Ul pelleHHs MIPUMEHEHHS] 3KOHOMETPUIECKIX MOJIEIICH
Cnoco6HOCTh 1enaTh 000CHOBAaHHbIE BBHIBOABI HA
MPUKJIATHBIX 33724,
pHiciai A OIlK OC-4.3
OCHOBE aHalIM3a pEe3yJbTaTOB IPUMEHEHHS
MoJienen
CHOCO6HOCTL HKO OCI 71 3HaeT OKOHOMETPHUUCCKUE MOACIN [JId aHaJInu3a
NPHMEHATH METO/IBI ' BPEMEHHBIX DSJIOB Ha YpOBHE OOOCHOBAaHHH
TEOPETHYECKUX IPEINOCHUIOK MOJIEIIeH
aHaIM3a  BPEMEHHBIX =
[MIKo OC I- 7 YMmeeT npoBoAUTh MPOBEPKY KadecTBa MoJeNel
PAIOB  UISL  pEIICHHUS IIKoOCI-7.2
BPEMEHHBIX PSIJIOB
SKOHOMCTPHHCCKHX Ko OCI_7.3 | YMEST ~aHalusupoBams ¥  COACPKATEINLHO
3anaqd ' HHTEPIPETUPOBATL  IMOJIYYEHHBIE PE3YJILTATh
pacyeToB O MOJIENSIM BPEMEHHBIX PsIJIOB
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Drar 0cBOSHUS [Toka3zarens Kpurepuii onennBanus
KOMIIETEHIH OLICHUBaHHsA
3HaeT OCHOBHBIC HKOHOMETPHUYCCKHE MOJENW [UIA AaHHBIX | YkasaH B PIIJ B mpememax
OIIK OC -4.1 Pa3IMYHBIX TUIOB: NMepeKpECTHBIE (MEXKOOBEKTHBIE) TaHHBIE | OCHOBHOM JIMTEPATyphl
(cross-section), BpeMEHHBIE PsiJibl, AHEIbHBIC JAHHbIC
OIIK OC -4.2 YMeer  mpoBOAUTH NpOBEPKY  KAuecTBa  OCHOBHBIX VYkaszaH B PIIJI B mpenenax
SKOHOMETPUUECKUX Mojenei OCHOBHOM JIUTEpaTypHl
YMeeTr aHanu3upoBaTh U COAEPKATENbHO HHTEPNIPETUPOBaTh | YKazaHn B PIIJ] B mpenemax
OIIK OC -4.3 MOJy4YEeHHBIE Pe3yIbTaThl PacueTOB MO SKOHOMETPUUECKUM | OCHOBHOM JHUTEpaTyph
MOJIENAM
3HaeT SKOHOMETpUYECKUe MOJENH ISl aHanu3a BpeMeHHbIX | YkasaH B PIIJl B mpenenax
[MKoOCI-7.1 psmoB  Ha  ypoBHe  OOOCHOBAaHMH  TEOPETHYECKHUX | OCHOBHOM JINTEPATYpPHI
IPEANOCHUIOK MOJieel
YMmeer I aHanu3za BpPEMEHHBIX psAA0B Ha ypoBHe | Ykasad B PIIJI B mpenenax
IIKo OC1-7.2 000CHOBaHUI TEOPETHYECKUX HPENNOCHUIOK MOJIeNel OCHOBHOI! TUTEpaTypHl
YMeeT aHaIU3UPOBATh U COAECPIKATECIILHO UHTEpIpEeTHpoBaTh |  Ykasad B PIIJI B npenenax
[MKoOC1-7.3 MOIY4YEHHBIE PE3YIbTATHI PACUETOB 10 MOJENSAM BPEMEHHBIX | OCHOBHOM JIUTEPATYPHI
pAIoB

4.3.2 TunoBble OLlEHOYHBbIE CPEICTBA
Bapuaut 3x3aMeHaniMOHHOI MMCbMEHHOI PadoThI

1. IIpoBephTe CTaIMOHAPHOCTH MPOIIECCa, 3aJaHHOIO YPAaBHEHUEM
W, =DW,_, +¢&.

3mece W, =(X,,Y,,2,), € — TPEXMEpPHbIA OCIbIi IIYM ¢ AMHIUYHON KOBAPUALIMOHHON

MaTpHUILIeH, a MATPUIIbl YPABHEHUSI UMEIOT CIICAYIOIMNN BU:

05 03 -07
=0 -06 0
0 0 09

2. TIpoBepbTe cTalmOHApPHOCTH MpOIlecca, 3aIaHHOT0 YPaBHEHUEM
W, =D,W, , +D,W, , +¢&,.

3nece W, =(X,,¥,,2,), & — TpeXMepHbIN OEIbIH [IYM ¢ AMHUIHON KOBAPUAIIMOHHOM

ManHI.Ieﬁ, a MaTpulbl UMCIOT CHG,ZLYIOH_II/II\/’I BU:

~05 0 0 05 1 0
= 0 -03 0|®,=/0 0 0
0 1 0 0 0 1

3. B tabmmie 1 npepcraBiaeHbl pe3ysIbTaThl TECTA HA BO3MOXKHOCTh UCKITIOUCHHSI JIATOB JIS

HCKOTOpOfI BCKTOpHOf/'I ABTOPEIrpeCCuun 4-ro nopsaaKa.

MoxxHO M Ha OCHOBE

MMPEACTABJIICHHBIX PE3YJIbTATOB CACJIATH BBIBOJ O BO3MOKHOCTH HCKIIOUCHUSA TPCTHLCTO

nara u3 ypaBHeHus s nepemernsoit D(LOG(INC))?
Tabm. 1
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Chi-squared test statistics for lag exclusion:
Numbers in [ ] are p-values
D(LOG(M)) |D(LOG(INC))| D(LOG(P)) D(SR) Joint
Lag 1 52.99929 18.20668 64.56531 74.01646 189.8493
[ 8.52E-11] [ 0.001124] [ 3.18E-13] [ 3.22E-15] [ 0.000000]
Lag 2 11.18449 0.927085 13.41291 23.87154 50.20598
[ 0.024567] [ 0.920643] [ 0.009425] [ 8.48E-05] [ 2.13E-05]
Lag 3 16.09424 2.720446 2.009883 8.741114 32.21992
[ 0.002895] [ 0.605642] [ 0.733941] [ 0.067906] [ 0.009361]
Lag 4 5.668408 1.209309 9.369098 4.043922 21.23252
[ 0.225318] [ 0.876564] [ 0.052508] [ 0.400094] [ 0.169745]
df 4 4 4 4 16

4. B rtabmure 1 npuBeneHsl pe3ysbTaThl TecTa MloXxaHCceHa Ha KOMHTETPALUIO. 3ar0THUTE
MyCTO€ MECTO (BBIIETIEHO CepbIM). MOXHO Ji1 Ha 5%-M ypOBHE 3HAUUMOCTU CUUTATh,

YTO B paCCMaTPUBAEMON MOJIEJIM OTCYTCTBYIOT KOMHTETPALIMOHHBIE COOTHOIICHHS?

Tao6um. 1

Sample(adjusted): 1974:06 1993:12

Included observations: 235 after adjusting endpoints
Trend assumption: Linear deterministic trend
Series: L_ M L_INCL_P SR

Lags interval (in first differences): 1 to 4

Unrestricted Cointegration Rank Test

Hypothesized Max-Eigen 5 Percent 1 Percent
No. of CE(s) Eigenvalue Statistic Critical Value | Critical Value
None 0.123370 [ 27.07 32.24
At most 1 0.073403 17.91550 20.97 25.52
At most 2 0.028775 6.861373 14.07 18.63
At most 3 0.005012 1.180686 3.76 6.65

5. B Ttabmuue npuBeneHsl pe3ynbTarhl Tecta Juku-®ymnepa mias ocratkoB (RESIDO1)
MOJIEJIM JOJITOCPOYHOM B3aUMOCBSI3U 3 MAKPOOKOHOMUYECKUX PSIIOB, SIBISIOLIUXCS

CTallUOHAPHBIMU B TIEPBLIX PA3HOCTIIX!

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(RESID01)
Sample(adjusted): 1999:02 2011:09
Variable Coefficient Std. Error t-Statistic Prob.

RESID01(-1) -0.305699 0.077552 -3.941858 0.0002
R-squared 0.146997| Mean dependent var -0.000248
Adjusted R-squared 0.146997| S.D. dependent var 0.015142
S.E. of regression 0.013985| Akaike info criterion -5.690739
Sum squared resid 0.017602| Schwarz criterion -5.663147
Log likelihood 259.9286| Durbin-Watson stat 2.121111

a). BBIMMUIIIATE 3HAYCHUE TECTOBOM CTATUCTHUKHU, UCIIOJIB3YEMOM ISl IPOBEPKH TUIIOTE3HI 00
OTCYTCTBUM KOMHTETPALUH JAHHOM CIIydae:
0). Kputnueckue 3HaueHUs1 KAKOTO U3 pacipenesIeHui UCTIOIB3YIOTCS TSl IPOBEPKH TAaHHON
TUIIOTE3BI:
B). MOXHO 11 OTBEprHYTh HAa YPOBHE 3HAUUMOCTHU 5% HYJIEBYIO TUIIOTE3Yy B JAHHOM citydae?
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HIxaJjia oneHUBaAHUA
Orenka omnpezensercs o Gopmyie:
Nrorosas onenka (M0)=0,3*KP+0,2*3cce+0,5* k3, @
rae
KP — onienka 3a KoHTpoabHYIO padoTy 10-Tr OGanpHOM 1mIKaie;
Occe — o1leHKa 3a 3cce Mo 10-6anpHOi mKae;
DK3 — o1leHKa 3a 3k3aMeH 10-Tu OallbHON IIKaJIE.

10- TpaguunonHas «3a4TeHo/ Omnpenenenue
OanbHas ImIKaja «He 3a4ureHo»
ImKaja
10 OTInyHO 3aureHo 3amava perieHa uaearsHO BEPHO.
AHanu3 peleHus NpPOBEACH B HACAIHHO IOJHOM 00BEME.
9 OT1muaHO 3auTeHo 3amaua pemieHa BEepHO. AHANHW3 pEHICHHS NPOBEICH
MIPAaKTHYECKH B HICAIBHO TIOJIHOM 00BEMeE.
8 OtnnyHO 3adreHo 3ajgaya pelieHa BepHO. AHalIM3 pEIIECHUS IPOBEIEH B
ITOJTHOM 00BeMe.
7 Xopomwo 3adreHo 3ajmaya pelieHa BepHO. AHalIM3 pEIICHUS IPOBEIEH B
JIOCTaTOYHOM O0BeEMe.
6 Xopouio 3aureHo 3asnaua peniena BepHo. [IpoBesieH aHanu3 peleHusl.
5 YV nosneTBopute 3adreHo 3amaya pemeHa BepHo. [IpoBeneH HENONHBIA aHaIW3
JIBHO peIeHus.
4 VY noBnerBopure 3auyTeHo 3amaya pemeHa BepHO. [IpoBereH HEMOJMHBIA aHANH3
JIBHO peIIeH sl ¢ YaCTHYHBIMU OIIHOKaMH.
3 HeynosnerBopu He 3auteno 3amaua pelieHa ¢ HEBEPHBIM OTBETOM.
TENbHO
2 Heynosnersopu He 3aureno | 3anmauda He peleHa
TENbHO
1 Heynosnersopu He 3aureno 3aaya He peleHa
TENHHO
0 Heynosnersopu He 3auteno | 3amada He BBINOJIHEHA, KOJI HE MIPEICTABICH
TEJIEHO

4.4. MeToanuecKue MaTepuasibl

OK3aMeH MpOBOAUTCS B ayAuTOpuH. OTCUET BpEMEHH, OTBEIECHHOTO Ha IHCHMEHHYIO
paboTy, UAET O 3aBEPIICHUH MPOLEAYPbl pa3MEILEHUS CTYACHTOB U pa3/iadM 3aJaHui.

CryneHT 00s3aH SIBIATHCS HA MMCbMEHHBIM KOHTPOJIb B YKa3aHHOE B PACIUCaHUU BpEMs.
B cnyuae ono3ganus BpeMsi, OTBE/IEHHOE Ha MUCbMEHHBIN KOHTPOJIb 3HAHUH, HE MPOJIJIEBAETCS.

ITpu ceGe cTyaeHThI MOTYT UMETh TOJIBKO MMCbMEHHBIE TPUHAIeKHOCTH. HeoOxoaumyro
JUISI BBITIOJIHEHUSI pabOTHI Oymary BbIIAET MPENo/1aBaTeNb.

[IpenonaBaTens pas3naeT BapuaHTbl paboOThHL. JIMCTBI ¢ 3aJaHUSAMM JOJDKHBI OBITH
MOBEPHYTHI TEKCTOM BHU3, YTOOBI CTY/IEHTHI 10 OKOHYAHUS IPOLIEAYphl pa3aun HE MOIJIM HauaTh
BbINOJIHEHHE pa0oThl. [10 OKOHUaHMM pa3ayu BAPHAHTOB CTYJIEHTAM pa3pelIaeTcs MepeBepHyTh
TEeKCT 33JaHHUs U OJHOBPEMEHHO MPHUCTYNUTh K BBINOJIHEHHIO paboThl. [lo okoHyaHuM
OTBEJICHHOTO BpPEMEHHM CTYIEHTHl OJHOBPEMEHHO 3aKaHUMBAIOT BBINOJHEHHE paboTel. Ecimu
paboTa 3aBepllieHa CYIIECTBEHHO PaHBIIE CPOKa, TO MO Pa3pelleHHI0 MPEenojaBaTess CTYJICHT
MO’KET NOKHUHYTh ayJJUTOPHIO JOCPOYHO.

MoOGuiibHbIe Tene(OHbI JOJKHBI OBITh BBIKJIIOYEHBI U YOpaHbI CO CTOJIOB, JIOIyCKaeTcs
HCIIOJIb30BaHUE KAJIbKYISITOPOB, BHITOJHSIOMIUX TOJIBKO IPOCThIE apu(METHUECKHE BEIYUCIICHHUS.

Bo Bpems npoBeneHHS NMUCBMEHHOIO KOHTPOJS 3HAHUM CTYIAEHTaM HE pa3pelaercs
MOJIb30BAaThCA  Y4EOHBIMM MpOTpaMMaMH, CHPAaBOYHUKAMH U MNPOYMMH  HCTOYHHKAMHU
uHpOpMaLUH.

Hcnonb3oBaHne mMaTtepualioB, a TakyKe MONBITKA OOUIEHUS ¢ APYTMMH CTYIAEHTAMU HIIN
MHBIMM JIMIAMM, B TOM UHCJIE€ C TPUMEHEHHEM DJEKTPOHHBIX CPEACTB  CBsI3H,
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HECAHKIIMOHUPOBAHHBIE NIEPEMELLICHHS] U T.II. SIBJIAIOTCS OCHOBAHMUEM JJIS yJAJIEHUs CTyEHTa U3
ayJIUTOPUU U TTOCIEAYIOIIET0 MPOCTABICHHUS B BEIOMOCTh OIICHKH «HEYIOBIECTBOPUTEIHHOY.

Bo Bpems mnpoBeleHMs NHCbMEHHOI'O KOHTPOJI 3HAHUH CTYIAEHTaM pa3periaercs
HNOKHHYTH ayJUTOPHIO TOJBKO MPH YCIOBHU CJauu PabOThI B 00beME, BHIIOJTHEHHOM K MOMEHTY
BbIX0J1a U3 ayauTopuH. JlanbHeliee Ipo1okKeHne paboThl 3alpeniaercs.

OtBetbI B pabote 63 00BSICHEHUH HE 3aCUUTHIBAIOTCS. PUCYHKH TOJKHBI OBITh YETKUMHU,
BCE JINHUU I'paMKOB, UCIIOJIb3YEMBIX ITPH OTBETAX HA BOIPOCHI 33124, 1OJIKHbI ObITh IIOIIMCAHBI.

[TpoomKUTENLHOCTD SK3aMEHAIIMOHHON MUCbMEHHOM paboThl 120 MUHYT.

B cnydae, ecnu AuMCHUMIUIMHA TOJHOCTBIO MM YaCTUYHO HPOBOJWIIACH C MPUMEHEHUEM
TEXHOJIOTUH DJIEKTPOHHOTO OOYYEeHHS W/WIM JUCTAaHIIMOHHBIX TEXHOJIOTUH, 3a4€T MOXKET
IPOM3BOAUTCS ¢ Ucnosb3oBaHueM cucteMbl C/1O AkaneMuy U IPUMEHEHUEM ITPOKTOPUHTA.

5.MeTOI[I/I‘le(:KI/Ie YKa3aHust AJsd oﬁyqaloumxca
110 OCBOC€HHUI0 JHCHHUITIINHBbI

JlomaiiHue 3ajaHus M OpUMEpPHbIE BapUaHTbl KOHTPOJBHBIX PabOT Ui CaMOCTOSITEIbHOMN
MOJATOTOBKU MOTYT OBITH BBICJIaHBI Ha OOLIYIO I1OYTY Kypca

KoHkpeTHbI c10c00 KOMMYHUKAIIUHU CO CTYI€HTaMU OIPEeIIeTCsl IPETo1aBaTeleM.

CryneHTaM peKOMEHIYeTCsl JONOTHUTEIBHO MpopadaThiBaTh TEMBI Ja0OpAaTOPHBIX padoT
U NPAaKTUYECKUX 3aHATUH CaMOCTOSTENIBHO C HUCIOJIb30BaHUEM YYEOHUKOB M JIOMOJIHUTEIBHBIX
HCTOYHUKOB, PEKOMEHI0BAHHBIX IIPENOAaBaTeIeM.

[Tpexne Bcero, HEOOXOAMMO MPOPAOOTaTh TEOPETUUECKUN MaTepuall, U3JI0)KEHHBIH B
JEKUUAX U COOTBETCTBYIOIIMX pa3jenax ydyeOHHMKa, YKa3aHHbBIX IPENOoJaBaTelIeM, a TaKke
METOAMYECKHE YKa3aHUS K BBIIOJHEHUIO COOTBETCTBYIOILUX IMPOLEAYP 3KOHOMETPUYECKOIO
aHaJM3a, MPeyCMOTPCHHBIX B akeTax Econometric Views/Stata/Gretl/R, umeronuxcs B pazaene
Help »Tux makeTroB (B 3aBUCHMOCTH, OT BBIOPAHHOTO IPENOJABATEICM CEMHUHAPCKUX 3aHSITHIl
nakera). MO>KHO Tak)Ke BOCIIOJIb30BaThCsl MaTepuaiaMy, UMEIOLIUMUCS B ceTu VHTepHeT.

JUis TOATrOTOBKM K HPAaKTUYECKUM 3aHATHAM U J1a0OpaTOpHBIM paboTaM HeO0OXOIMMO
03HAKOMMTBCS C PEKOMEHJOBAaHHOM JINTEPAaTypOM, TOBTOPUTh MAaTepHall JIEKINN, MPEAbIIYIINX
NOPAaKTUYECKUX 3aHATHM M J1abopaTopHBIX paboT. CaMocToATeNbHO pa3o0paTh 3ajauu
IpEIbIIYIINX JOMAIIHUX 3aAaHui. [Ipy BO3HUKHOBEHNH BOIPOCOB OOPATUTCS K IMPENOAABATEIIO
0 3JIEKTPOHHOM 1MOYTe C yKa3aHWEM KOHKPETHOM MpoOisieMbl U (WJIK) NPUNTH K MPEnoiaBaTesto
Ha KOHCYJIbTALIMIO B YCTAHOBJIEHHOE BpEMSI.

Jl1s mOIrOTOBKM K KOHTPOJIBHOM M 3K3aMEHAIMOHHOW paboTaM HE0O0X0AUMO 03HAKOMHTHCS
C PEKOMEHJIOBAHHOM JINTEPATypOH, MOBTOPUTH MaTepuai MPEAbIIyIUX JEKIUH, TPaKTHUECKUX
3aHATUH M 71a0OpaTopHBIX  pabOT, BBINOJHUTH TUIOBOM  BapHaHT  KOHTPOJILHOW
(9x3aMeHaIMOHHOI) paboThl. IIpu BOSHHMKHOBEHMM BOIPOCOB OOpPAaTUTCS K MPENOaBATENI0 IO
AJIEKTPOHHOM MOYTE C YKa3aHWEM KOHKPETHOU MpobaemMsl U (M) NPUNTH K IPEnoiaBaTeso Ha
KOHCYJIbTAIIMIO B YCTAHOBJIEHHOE BPEMSI.

CamocrosTenbHas paboTa CTyIEHTOM OCYIIECTBISAETCS Ul 3aKpEIIEHUS U3Y4E€HHOTO
MaTepuana Iocjie MPaKTUYECKUX 3aHATUH WU Ja00paTOpHBIX pPa0OT, HJs BBITOJHEHUS
JIOMAIIIHUX 33JJaHUH, U TIOATOTOBKU K KOHTPOJIbHBIM paboTaM, JUIsl M3Y4eHUs TOMOTHUTEIbHBIX
MaTEpHAIIOB.

Ne Tun VYkazaHus
n/n | 3aHATHA
Tema 1. CraunonapHsle BpeMeHHbIe psiibl, Monenn ARMA.

1 JI, [Ipopaborare MaTepuan gekuuu 1
[I3/JIP | IIpopaborare Matepuan jekuuii Kanroposnua I'.I'. (mexums 1, 92K BILD, 2002, Nel)
[IpopaboTraTh KOMOTHUTENLHBIA MaTepual (10 JKeJIaHHIO)
Jlomaraee 3amanue 1. Nel-3
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Ne Tun VYkazaHus
n/n | 3aHATHA
2 JI, [IpopabortaTh MaTepuai JeKIUH 2
[13/JIP | Ilpopaborars matepuan jekuuii Kanroposuua I'.I'. (mexums 2, XK BILD, 2002, Nel)
[IpopaboTtaTh KOMOTHUTENBHBIA MaTepual (10 JKeJIaHHIO)
Jowmariaee 3amanue 1. Nod-5
3 JI, [IpopaboraTh MaTepuai JeKuuK 3
[13/JIP | IIpopaborars matepuan jekuuii Kanroposuua I'.I'. (mexums 3, 93K BILD, 2002, Nel)
IIpopaboTaTh JOMIOTHUTEIBEHEIN MaTepHai (110 KEJTAHHIO)
Jomariuee 3amanne 1. Ne6-8
4 I, IIpopaboTtaTs MaTepuan nexun 4
II3/JIP | IIpopaboTats maTepuan nekiuit Kantoposuua I'.I". (mexmmst 4, 92K BIID, 2002, Nel, nexrmn

5-7, 9K BLID, 2002, Ne2)
[IpopaboTaTh JOMIOTHUTEIBHEIN MaTepHai (110 KEJTAHHIO)
Jlomaruee 3amanue 2.

Tema 2. HecrannoHapHble BpeMEHHBIE psiibl. PasnudeHne CTaMoOHAPHBIX W HECTAMOHAPHBIX PSIOB B paMKax

mozeneit ARIMA.

5 JI, [IpopabortaTh MaTepuai JeKuuu 5
I13/JIP | IlpopaboTars MaTepuan sekiuii Kantoposuua I'.I'. (stexmust 7, 9K BIID, 2002, No2)
IIpopaboTaTh HONOJIHUTENIBLHBIA MaTepHa (TI0 KEITaHHUIO)
Jomarmnee 3aganne 3. Nel-2
6 J, IIpopaboTath MaTepuai JeKIHK 6
I13/JIP | IlpopaboTars MaTepuain sexiuii Kantoposuua I'.I'. (exuuu 8-9, 9K BIIID, 2002, Ne3)
[IpopaboTaTh HOMOTHUTENBHBIA MaTepual (10 >KEJIaHHIO)
Jomamrnee 3aganne 3. Ne3
7 I, IIpopaboTtaTh MaTepua JISKIUN 7
II3/JIP | IIpopaboTats matepuan nekuit Kantoposuua I'.I". (mexmmu 9-10, 9K BIID, 2002, Ne3)
[IpopaboTaTh HOMONHUTENBHBIN MaTepra (I10 )KEIAHHIO)
Jomantaee 3aganue 4.
8 KP KontponpHas pabora 1 B pamkax jgekuuu 8
Tema 3. PerpeccHOHHBII aHAIHN3 IS CTAIIMOHAPHBIX BPEMEHHBIX psAaoB. JIMHAMUYECKHE MOJCIH.
9 I, IIpopabortaTs MaTepuan nekun 9
II3/JIP | IIpopaGorate maTtepuan nekiuit Kanrtoposuua I'.I'. (mexmst 11, 9K BILD, 2002, Ne4)
[TpopaboTaTh TOMOTHUTEIHHBIA MaTepua (IO JKEITAHUIO)
10 J, IIpopaborare maTepuan gekiuu 10
I13/JIP | Ilpopaborars MaTepuan sekiuii Kantoposuua I'.I'. (ekuus 12, DK BIID, 2002, Ne4)
[TpopaboTaTh TOMOMHUTEIHHBINA MaTepHa (10 JKeJTaHHIO)
JlomarnrHee 3agaHue S.
11 JI, [Tpopaborats Matepuan gexmun 11
I13/JIP | Ilpopaborars MaTepuan sekiuii Kantoposuua I'.I'. (rekuus 13, DK BILD, 2002, Ne4)
[IpopaboTtaTh KOMOTHUTENBHBIA MaTepua (10 JKeJIaHHIO)
12 I, IIpopaboraTe MaTepuan nexun 12
II3/JIP | IIpopaborars maTepuan nekiuiit Kantoposraa I'.I'. (mexmmst 13, 9K BILD, 2002, Ne4)

[IpopaboTraTh KOMOTHUTENBHBIA MaTepual (10 JKeJIaHHIO)
Jomaninaee 3aganue 6.

Tema 4. PerCCCI/IOHHHﬁ aHaJIN3 HECTAlITMOHAPHBIX BPEMCHHBIX PAIOB. KOI/IHTGI‘paL[I/ISI 1 MOJCJIN KOPPECKIIUN

OLIHOOK.
13 J, IIpopaborarh MaTepuan Jekiuu 13
I13/JIP | IIpopaborats maTtepuan nekiuii Kantoposnua I'.I'. (mexmmst 14, 9K BIID, 2003, Nel)
ITpopaboTaTh JONOTHUTEILHBIN MaTepHal (10 JKeTaHHIO)
14 JI, IIpopaboraTts MaTepuan nexiun 14
II3/JIP | IIpopabotats matepuan nekiuiit Kantoposuua I'.I'. (aexumsa 14, 9K BIID, 2003, Nel)
IIpopaboTaTs JOMOTHUTENBHEIN MaTepHai (110 KEJTaHHIO)
Jomarnnee 3amanue 7. No2
15 JI, IIpopaborats MaTepua jgexuu 15
[13/JIP | IIpopaborare MaTepuan iekuuii Kanroposnya I'.I'. (nmexkums 15, 9K BILD, 2003, Nel)

IIpopaboTaTh MOMOTHUTEIBHEIA MaTEpHa (10 JKEIAHHIO)

Jomamnee 3aganue 7. Nel
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Ne Tun VYkazaHus
n/n | 3aHATHA
16 J, [IpopabortaTe Marepuan nekuuu 15

[13/JIP | IIpopaborare matepuan iekuuii Kanroposuua I'.I'. (nmexkuus 15, 9K BIID, 2003, Nel)
[IpopaboTtaTh KOMOTHUTENBHBIA MaTepual (10 JKeJIaHHIO)

IToxroroBska scce.

6. YueOHasi iuTepaTypa u pecypchl HHGOPMANMOHHO-TEJIEKOMMYHHKAIMOHH O
cetn «AHTEpHET», BK/II0OYAs NepedeHb Y4eOHO-MeTOAUYeCKOro odecrneyeHnst
JJISI CAMOCTOSITE/IbHOM padoThl 00y4aIOMIUXCS M0 TUCHUTIIHHE
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