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1. Ilepeuenn nuIaHNpyeMbIX pPe3yJIbTATOB 00y4YeHHs N0 JUCHUIIHHE, COOTHECEHHBIX €
IUIAHMPYEMbIMH Pe3yJIbTATAMM 0CBOCHHUSI 00pa30BaTeJIbHOH POrPaMMbl

1.1. Jucummnuaa b1.B.18.03 Dxonomerpuka (Comparative International Accounting.
Part 2) o0ecreurBaeT OBJIaICHUE CICAYIOIUMU KOMIETEHIMSIMH C YY€TOM JTara:

Kox »rana
Koa xomne- | HanuMeHoBaHHe KOMIIETEH- 0CBOCHHS HaunmeHnoBanue >Tama ocBoe-
TEeHIHH 197071 KOMIIETeH- HHUSI KOMIIETEH NN
1197071
[1K-6 BianeHue HaBpikaMu koimue- | [1K-6.3 CnocoOHOCTh MPUMEHSITH KO-

CTBEHHOT'0 U KQY€CTBEHHOTO
aHaJIn3a MpU OLIEHKE COCTOS-
HHUS DKOHOMHYECKOM, COIH-
aJIbHOM, MOJUTHYECKOM Ccpe-
IIbI, IEATETLHOCTH OPTraHOB
roCyJJapCTBEHHOU BJIacTH
Poccuiickoit @enepanuu, op-
raHOB TOCYJAapCTBEHHOM Bila-
CTH cyOBeKkTOB Poccuiickoii
®denepannn; OpraHoB MeCT-
HOTO CaMOYTIPaBJICHUS, TOCY-
JAPCTBEHHBIX U MyHULIU-
NaJbHBIX MPEANPUITUNA U
YUPEKICHUMN, TOJIUTUUECKHUX
napTui, oOIIeCTBEHHO-
MOJIMTUYECKUX, KOMMepye-
CKHX U HEKOMMEPUYECKUX Op-
raHu3alumn

HOMETPUYECKUE MOJEIIHN JUIsS
IIPOTHO3UPOBAHUS COLUATBHO-
SKOHOMHUYECKHX MTOKa3aTeIIeH
COCTOSIHMSI M pa3BUTHUS SKOHO-
MHYECKOM, COIIMAILHOM, ITOJIH-
TUYECKOU Cpeibl ACSITEIbHOCTH
OpraHOB I'OCYAAPCTBEHHOW BJIA-
CTH POCCHUICKOM (eaepannm,
OpraHOB I'OCYAAPCTBEHHOW BJIA-
CTH CyOBbEKTOB POCCUHCKOH e-
Jepanum, OpraioB MECTHOTO
CaMOYIIpaBJIEHUs, rOCy1ap-
CTBEHHBIX 1 MYHHUIIUTIAIBHBIX
HNPEAIPUATHN U YUPEKICHUM,
NOJUTUYECKUX MapTHid, 001IIe-
CTBEHHO-TIOJINTUYECKHUX, KOM-
MEPYECKUX U HEKOMMEPUYECKUX
OpraHu3aun

1.2. B pe3ynbraTe OCBOCHUS TUCLMILIMHBI y 00YYarOIMXCsl JOJDKHBI ObITh chopMUpOBa-

HBI:
OTO/TD

Kox »Tana

(nmpu HAJIMYMHU POPCTAH-
OCBOCHHUA Pe3yabTaTnl 00yyeHus

AapTa, WIH 1o pe3yJabTa-

. KOMIIeTEeHIIUN
Tam ¢opcaiiT-ceccumn)
npuMmensier  coBpemenHsble | [1K-6.3 HA YPOBHE 3HAHMIA:
nH(pOpMaIMOHHBIE HMMeEET MpeJcTaBlieHne 00 MHPOPMAIIMOHHBIX CH-

TEXHOJIOTMM JUIsl aHaiu3a
COCTOSIHUSI U Pe3yJIbTaTOB
JESATEIIBHOCTH oprasa
TOCYyJTapCTBEHHOW  BJIACTH
Poccuiickoit  Penepauuy,
opraHa MECTHOTO
CaMOYyIIpaBJIEHUS,
rOCyAapCTBEHHOTO u
MYHHIMIIAJIBHOTO
HPEITPUITUS
(yupexxaenus),
KOMMEpYECKON
(HEKOMMeEpUECKOM)
OpraHu3aIuu

CTeEMax NOIJEPKKH SKOHOMETPUYECKHX HCCIIe-
JIOBaHMM UM PacyeToB; OCHOBHBIX BUAAX JKOHO-
METPUUYECKUX MOJEJEN, UCIIOJIB3YEMBIX B IIpaK-
TUKE SKOHOMHYECKOIO aHalu3a M IPOrHO3UPO-
BaHHUSA; 3HAET OCHOBBI IIOCTPOEHUS, pacuere M
aHaJIM3e 3KOHOMHKO-MAaTeMaTH4YEeCKUX Mojemeit
Ha MHUKPO- M MaKpOYPOBHE; 3HAeT aKTyaJlbHbIE
HSKOHOMETPHUYECKHUE 3aJ]aull B SKOHOMHKE; TEOpe-
TUYECKHE M METOJI0JIOTHYECKHUE OCHOBBI SKOHO-
METPUUYECKOTO HCCIIEJIOBAHMS, OCHOBHBIE €ro
9Tarbl; METOJbI cOOpa U MOATOTOBKH MCXOJHBIX
JAHHBIX B COOTBETCTBHHM C TPEOOBAHMUSIMHU 3KO-
HOMETPUYECKOTO HCCIEA0BaHMs;, 00JacTh IMpH-
MEHEHHUS U CTENEHb NPUMEHMMOCTH JKOHOMET-
PHUECKUX MTAKETOB MPOrpamMM




Ha YPOBHE YMEHMIA:

yMEET HMHTEPIPETHPOBATh PE3yJIbTaThl IKOHO-
METPUYECKUX HCCIIEeIOBaHMIA; 00pabaThiBaTh M-
NUPUYECKHE M OSKCIEPUMEHTAIbHBIC J[AHHBIE C
UCTIOJIb30BAaHUEM HEOOXOAMMOro IMakKeTa Ipo-
rpaMM; JieJlaTh MPOTHO3BI HA OCHOBE 3KOHOMET-
PHUYECKUX MOJeNeil, yMeeT OICHWBAaTh TOYHOCTh
IPOTHO30B; OTOMpaTh CHCTEMBI NOKa3aTeNneH s
MOCTPOCHHSI SKOHOMETPHUUECKUX MOJIeNIeH

HA YPOBHE HABBIKOB:

[IPUMEHSIET METOJbl OLEHKU KayecTBa U JOCTO-
BEPHOCTH SKOHOMETPUYECKUX MOJAEIEH U MIPOTrHO-
30B Ha MX OCHOBE; OCYLIECTBIIET IOMCK HH(DOP-
Maluu JUIsl TIOCTPOEHUSI SKOHOMETPUUECKUX MO-
neneit B cetu Internet; mpumeHser sKOHOMETpH-
YecKHe NaKeThl IPOrpaMM

2. O0bem 1 MecTo IucuMILVIMHBI B cTpyKType OII BO

O0beM TUCHUIIMHBI

Oo6mas Tpymoemkocth 51.B.18.03 Dxonomerpuka (Comparative International Account-
ing. Part 2) cocraBnsier 3 3adetHbix exuHuibl, 108 yacoB. KonnvecTBo akaieMUYECKUX 4acoB,
BBIJICTICHHBIX HA KOHTAKTHYIO paboTy ¢ MpernoaaBareneM, cocTaBiseT 64 yaca: JeKIMOHHbIE 3a-
HATUS — 32, IpaKTUIeCcKue 3aHaTus — 16 yacos, maboparopHelie 3aHaThs — 16 wacoB. CamMoCTOS-
TenbHast paboTa cocTaBiseT 8 4acoB, KOHTPOIb — 36 4acoB.

Mecto nucuumiuHbl B crpykrype OII BO

Jucrumrba b1.B.18.03 Dxonomerpuka (Comparative International Accounting. Part 2)
npeaycMoTpeHa Ha 3 Kypce, B 5 cemecTpe.

JHucrumnba 51.B.18.03 Dxonomerpuka (Comparative International Accounting. Part 2)
OTHOCHTCSI K BapuaTuBHOM yactu bioka 1 «lucturiasl (MOIyIH )».

JucrmrinHa peanusyercst mocie usydenus: b1.B.02 Meronsr ontumusanuu (3 ce-
mectp), 51.B.18.01 Teopus BepositHocTeit (3 cemectp), 51.B.18.02 Cratucruka (4 cemectp).

dopma MPOMEKyTOYHON aTTeCTallMU B COOTBETCTBUH C YUEOHBIM IJIAHOM — SK3aMEH.

3. CoaepixaHue M CTPYKTYPa THCHUILIUHBI
Ounas popma 0oyuenus

O0beM TUCHHUILINHDI, Yac. dDopma Te-
KonrakTHas padora 00y- KYIIEro KOH-
HanMenoBamme Tem i/ YaLIUXCH ¢ MpenojgaBaTe- TPOJIs ycIie-
Ne n/m JieM M0 BUJaM y4eOHBbIX BaeMoCTH™,
pa3aeJioB Bcero . CpP —
J | Jp | N3 | KCP roTHon avres
CTaluu
Tema 1 | IlpeameT 5KOHOMETPUKH 2 2 0O, 13
Tema 2 | JIuneiinas perpeccust 9 4 2 2 1 O, KP
Tema 3 | HenmuHeitHas perpeccus 9 4 2 2 1 0, 13
Crenuduxanus nepeMeH-
Tema 4 | HBIX B ypaBHEHHSIX MHO- 9 4 2 2 1 O, KP
JKECTBEHHOU perpeccuu
I'eTepockenacTHUHOCTH U
Tema 5 | aBTOKOPPETUPOBAHHOCTD 7 2 2 2 1 0O, 13
OCTaTKOB




O0beM IMCHUILIMHBI, Yac. ®opma Te-
KonrakTHas padoTa 00y- KYylIero KoH-
HanMeHoBaMe TeM 1/ YalIUXCcs ¢ MpenoaaBare- TPoOJs ycne-
Ne n/m JieM 10 BUaM Y4eOHbIX BaeMOCTH™,
pazaeJioB Bcero % Cp
3aHTHIl MPOMEKY-
OYHOM aTTe-
J | Jap | m3 | KCP TOTHOM ATT
CTAIUH
CucTeMbl PKOHOMETpHYE-
Tema 6 IMETP 7 4 2 1 0, KP
CKUX YPaBHEHUU
OnHOMEpHBIC BpeMEHHBIS
Tema 7 | ~/\TOMCPHHIC BP 11 4 4 2 1 0, 13
psLABI
N3yueHue B3auMOCBsi3ein
Tema8 | 9 4 2 2 1 0, 3
110 BPEMEHHBIM psifiaM
MHAMUYECKHE IKOHO-
Tema 9 A 9 4 2 2 1 O
METPUUYECKHAE MOJEITHU
[TpomexyTouHas arTecTanus 36 OK3
Bcero: | 108 32 16 16 8
Ipumeuanue:

* - ghopmsl mexkyweco konmpons ycneeaemocmu. onpoc (0O), koumponvnas paboma (KP), domawmnee 3a0a-

nue (13).

** - dhopmvl npomescymounoii ammecmayuu: sx3amen (IK3).

Coaepxanue TUCHHUIINHBI

Tema 1. IIpeameT 3KOHOMETPHUKH

Pasnnunble onpeneneHuss 3KOHOMETPUKH, BBICKA3bIBAaHUS M3BECTHBIX YUYE€HBIX. TpH co-
CTaBJISIFOIIMX KOHOMETPUKH: PErpeccHsi, CUCTEMbl SKOHOMETPUUECKUX YpaBHEHUI, BpeMEHHbIE
psaabl. Llenn 3KOHOMETpUUYECKOTo UcCaeA0BaHuA. JJMCKPETHBIE U HENPEPBIBHBIE CIyYaliHbIE Be-
mnunnbl (CB). Pacnpenenenus CB. KonnuectBenHble xapakrepuctuku CB: cpennee 3HaueHue
(MaTemMaTH4ecKoe OXHJIaHHUE), TUCIIEPCHsl, CpeJHEe KBapaTHUECKOe OTKIOHEHHE, K03 UIneHT
BapHallM, KoBapHuanus, kospduuueHT koppensauuu. JloBepurenbHble uHTEpBaibl. [IpoBepka
TUIIOTE3.
Tema 2. JIuneiinas perpeccust

Ilapnas nuneiHass perpeccus. OLiEHKa MapaMETPOB MOJENIM METOJOM HAMMEHBIINX
kBazgparoB (MHK): cucrema HopManbHbIX ypaBHeHui. MHTepnperanus K03(QPUIMEHTOB ypaB-
HeHus perpeccud. OneHKa aeKBaTHOCTH MOJEIH: HAJIMYUE CBSA3M MEXKIY IEPEMEHHBIMU, aHa-
U3 aucnepenn, kodhdunuenT getepmunanuu R?, F-kputepuii ®uirepa 3HAYUMOCTH YPaBHEHHS
B 11e710M. CBONCTBA OLIEHOK KO3((UIIMEHTOB PErpecCHy: HECMEUIEHHOCTb, 3()(peKTUBHOCTH, CO-
croarenbHOCTh. Teopema ['aycca-MapkoBa. OLieHKH CTaHJApTHBIX OTKJIOHEHWH OIIEHOK Iapa-
MeTpoB perpeccuu. JloBepurenbHble HHTEPBaIbl KOG GUIIMEHTOB perpeccuu. OleHKa 3HaYUMO-
cTH K03 duUImeHToB Mojenu no kpurepuio CtbrofieHTa. MHOKECTBEHHAs TMHEIHAs perpeccusl.
TpeboBanus Kk QaxkTopaM, BKIOYAaeMbIM B MOJeNb. MaTpuyHOe NpeACTaBIEHUE OLEHOK IO
MHK. Onenka 3Ha4MMOCTH OTJENbHBIX (DaKTOPOB MHO>KECTBEHHOM perpeccu.
Tema 3. Hetunelinasi perpeccusi

Tunel HEIMHENHOCTH B PErpECCHOHHOM 3aBHUCHMOCTH: HEJIMHEMHOCTh IO 3K30T€HHBIM
NIEPEMEHHBIM, HEJIMHENHOCTh 10 napaMmerpaMm. CBeJeHHE HEIMHENHHOrO IO MEPEMEHHBIM ypaB-
HEHUS K JMHEHMHOMY C MOMOIIbI0 npeoOpa3oBaHuil. CMEIEHHOCTh OIEHOK MapaMeTpoB, MOJY-
yeHHbIx MHK. Koaddunment nerepmuHanuu uis HEMUHEHHBIX Mojenei. Merto mocienoBa-
TEIbHBIX MPUOIMKEHUI HAaX0XK/IEHUs OLIEHOK MapamMeTpoB. Perpeccust ¢ pUKTUBHBIMU MepeMeH-
HbIMH. 10git- 1 probit-moneny st OMHAPHBIX YHJIOT€HHBIX TIEPEMEHHBIX.
Tema 4. Cnenudukanus nepeMeHHbIX B YPABHEHUSIX MHOKeCTBEHHOI perpeccuu

[TocnencTBust HEMIPaBUIBHON crelM(PUKALMU MOJETH: BKIIOUEHUS JIMITHENH IEPEMEHHO,
HEBKJTIOUCHUSI HEOOXOIMMOW TIEPEeMEHHOM, MCIOJIb30BaHUs «3aMeHuTenei». CBONCTBA OIIEHOK
KOX((UIMEHTOB PETPEecCUr: HECMENIEHHOCTh, TOYHOCTh, IPPEKTUBHOCTH, COCTOSTEIHLHOCTD.




Teopema I'aycca-MapkoBa. «CtangapTabie omUOKN» Kod(pduimeHToB perpeccuu. MyiabTHKOI-
JMHEAPHOCTh (akTOpoB. CTaTUCTHKA, UCHOJb3yeMasi Ui MPOBEpKU (PAKTOPOB HA MYJIBTHKOI-
JIMHEAPHOCTb. MeToAbl CMATYeHMsI MyJIbTUKOJUIMHEAPHOCTH. OLeHKa 3HaYUMOCTH COBMECTHOIO
IIPEJIEIbHOrO BKJIa/a IPYIIbl IEPEMEHHBIX ¢ nomollplo F-tecta. 3aBucumocts mexay F- u t-
cratucTiukamu. CKOPPeKTUPOBaHHbIH K03 dULMEHT JeTepMuHauu R?,
Tema 5. I'eTepockeaCTHYHOCTH U ABTOKOPPEJIHPOBAHHOCTD OCTATKOB

I'eTepockenacTUYHOCTBD: ONPEACICHUE, IPUUYUHBI U MIOCIEICTBUSA FE€TEPOCKEIACTUYHOCTH.
Mertonsl 0OHapyXeHHS TeTepocKedacTHuHOCTH, TecT [onmndenpna-Kanara. B3pemeHHbI u
0000IIEHHBIA METOABl HAUMEHBIIUX KBaJIpaToOB. ABTOKOPpENALUA: ONpeNesIeHUe, TPUUUHBI U
nocyencTust aBrokoppessiuuu. Kpurepuit [JapOuna-YoTcoHa nmpoBepKH Ha aBTOKOPPEISIUIO,
TECT paHroBoy Koppessinnu Crimpmena, ABTOPErpecCHOHHAs CXeMa IIEpBOro NOPsIKa.
Tema 6. CucTreMbl 3KOHOMETPHYECKUX YPABHEHU

Knaccugukanus cucteM 3KOHOMETpUYECKUX ypaBHEHMH. CTpyKTypHas U IpHUBENEHHAs
¢dopmbl Mozenu. [IpobGnema wuaentudukanuu. WneHTupuupyemsle, HeIeHTUPULIUPYEMBIE,
CBepXHJIeHTHU(PULUpPYEMbIE MOJETU. MeTobl OLIEHUBAHUs MapaMeTPOB CTPYKTYPHOM MOAEmH:
koceeHHbld MHK, nByxmarossiii MHK, tpexmarossiit MHK. Meroa MakcHManbHOIO IpaBJo-
nono6us. IloHsaTie o MeToze IIaBHBIX KOMIIOHEHT, KaK CpeJCTBE OOpbObI C MYJIbTUKOJIUHEAP-
HOCTbIO JIaHHBIX. [IpyMephl npuMeHeHUsI CUCTEM 3KOHOMETPUUYECKUX YpPaBHEHUI: cTaTHUyecKas
mozenb KelHca, nuHammyeckas Mozaenb KeiHca, nuHamuueckas MOJENb MaKpO3KOHOMUKHU
Kielina.
Tema 7. OnHOMepHBbIe BpeMeHHbIE PSA/bI

AnuTuBHAS U MYJIbTUILIMKATUBHAs MOJIEJIM BpeMEeHHOro psfa. Llukindeckast, TpeHioBast
U ClIy4yaiiHas KOMIIOHEHTBI psja. 3aJa4d 3KOHOMETPUUECKOIO UCCIIEI0BaHHsI BPEMEHHBIX PSAIOB.
ABTOKOppENLMOHHAs (PYHKIHUS psAJia U BBIABICHUE CTPYKTYpPHI psifa. AHATUTUUECKOE BbIpaBHU-
BaHHE METOJIOM CKOJIb3s1el cpeaHelt. CrocoObl Cria)kuBaHUs: IPOCTOE U B3BEIIEHHOE Cpe/IHee,
HKCHOHEHIMAIBHOE CriIaXuBaHHe. MoenupoBaHre CE30HHBIX U IUKINYECKUX Kosebanuil. Mo-
JEJIMPOBAHNE TEHACHLMU BPEMEHHOTO Psiia, B TOM YMCIE IPU HAJIUYUU CTPYKTYpPHBIX M3MEHE-
Huid. Tectel Yoy u ['yitapaTu.
Tema 8. U3yueHue B3auMocBsi3eil 10 BpeMEeHHbIM psiaM

OneHka B3aMMOCBSI3U JBYX BPEMEHHBIX psA0B. MeTOIbl NCKIIIOUEHHS JIOKHOM Koppes-
IIUH: MMUHUPOBAHNE TEHICHLMH, MEPEX0] K MpUpaleHUsM, BBeleHUE (pakTopa BpeMEHH B
Mozenb. Konnrerpanus BpeMeHHbIX psiioB. Kputepuit Ourens — ['panrepa.
Tema 9. /luHamMu4YecKUe IKOHOMETPUYECKUE MOJIeTH

SIBubie Mopenu bokca-Jxenknnca (ARIMA wmozenn). KOMIIOHEHTBI aBTOpErpeccuu u
CKOJIB3SIIEro cpefaHero. MrepatuBHas crparerus pa3paboTKH MOJIENN: MpOBEpKa CTAlMOHAPHO-
CTH psia, BBIOOp MCXOJHOM MOJENH, OLIEHKa MapaMeTpoB, aHAU3 OCTaTKOB. Mojenb aBTOpe-
rpeccuu ¢ pacrpe/eiéHHbIM jtaroM mnepeoro nopsiaka (ADL monens), ceenenne ADL(0,1) mo-
nenu oopatHbIM TipeoOpa3zoBanneM Koiika k monenu Koiika. Mojenu ¢ pacnpenenéHHbIM JIaroMm
(DL monenu): koHeUHOMEpHbIe (1ard AJIMOH) U OeckoHeuHoMepHbIe (MeTo Koiika). HesiBHbIE
MOJIETIN: MOJENb alalNTUBHBIX OXUJAAHWUNA, MOJENb HENOJHOW KOPPEKTHPOBKH, MOJEIH paIuo-
HaJIbHBIX 0kMaHui. CBEEHNE MOJEIH alallTUBHBIX 0’KUJIAHUI K MOJIENN aBTOPErPECCUMU.

4. Marepnanbl TeKylero KOHTpOoJisi ycneBaeMocTu 00y4aromuxcst 1 GoHx OLEeHOYHBIX
Cpe/ICTB MPOMEKYTOYHOM aTTeCTALMH N0 JUCIUIITIHHE

4.1. ®opMbl U MeTOABl TEKYLIEro KOHTPOJIA YCIEBAEMOCTH OOyYarolUXcs U
IIPOMEKYTOYHOU aTTECTALUN

4.1.1. B xone peamuzamuu gucnuiuimabl b1.B.18.03 Dxonomerpuka (Comparative
International Accounting. Part 2) ucmonb3yioTcst CIEAYIONIME METOABl TEKYIIEro KOHTPOJIS
yCIIEBAEMOCTH O0YYaIOIINXCS:



MeTtoabl TEKYIET0 KOHTPOJISA
Tema u/mim pasmen " yi P

yCIeBaeMoCTH
Temal | Ilpeamer S5KOHOMETPUKHU Omnpoc, 1omaliHee 3aaHue
Tema 2 | JIuneitHas perpeccus Onpoc, KOHTPOJIbHAs paboTa
Tema 3 | Henunelinas perpeccus Omnpoc, fomalHee 3aaHue

Tema4 | Cnenudukaius NepeMEeHHbIX B yPaBHEHUSAX

. Omnpoc, KOHTpoJbHAs paboTa
MHOXECTBEHHON perpeccuu

Tema5 | I'etepockenacTUYHOCTh U aBTOKOPPEIUPOBAH-

Ompoc, qomariHee 3a1aHue
HOCTb OCTaTKOB

Tema 6 | CucteMbl 5KOHOMETPHYECKUX YPaBHEHHH Omnpoc, KOHTpOJIBbHAs paboTa
Tema 7 | OnHOMEpHbIE BpeMEHHBIE PSibl Omnpoc, fomaiHee 3aaHue
Tema 8 | Mi3yueHue B3auMOCBs3€H 10 BpeMEHHBIM psiiaM | Ompoc, JoMalHee 3a/1aHue
Tema 9 | JIuHaMuYeCcKHE IKOHOMETPUUECKHE MOJIEITH Onpoc

4.1.2. Dk3aMeH MPOBOJIUTCS C MPUMEHEHHUEM CIIEIYIOIINX METOJO0B (CPENICTB): B YCTHOM
dbopme 1o Bompocam.

4.2. Matepuaiibl TEKYIIETO KOHTPOJISL yCIIEBAEMOCTH.

[IpenogaBaTens OIEHUBAET YPOBEHb MOATOTOBICHHOCTH OOYYaIOUIUXCA K 3aHSATHUIO IO
CJIETYIOIIMM [TOKa3aTeNsIM:

— YCTHBIE OTBETHI Ha BOIIPOCHI IIPENOaBaTeis 10 TEME 3aHATHUS,

— pellieHue JOMAIIHUX 3ajad,

— BBINOJIHEHUE KOHTPOJILHBIX padoT.

OneHka 3HaHUM, YMEHHUI, HaBbIKOB MPOBOJUTCS Ha OCHOBE OAIbHO-PEUTHHIOBOM CH-
crembl 70% u3 100% (70 Gamwtor u3 100) - Bkian mo pe3ysabTaTaM MOCEIIaeMOCTH 3aHSATHIM, aK-
TUBHOCTH Ha 3aHATHSX, PELIEHUE MPAKTUUECKUX 3aJ]]a4 Ha MPaKTUYECKUX U Ja0OpaTOPHBIX 3aHs-
THUSIX, OTBETOB HA BOIPOCHI MPEMNoJaBaTeisl B X0/1€ 3aHATHS, 110 Pe3yJIbTaTaM BbIMOJIHEHUS KOH-
TPOJIBHBIX padoT.

Jeranu3anus OaljioB U KPUTEPUHM OLEHKH TEKYIIEro KOHTPOJIS YCIIEBaEMOCTH YTBEp-
JKIaeTCs Ha 3aceaHnuu Kadeapeol.

Bonpocs! 1J1s1 TOATOTOBKYU K ONPOCaM, IOMALIHUM 3aJaHUSIM U KOHTPOJILHBIM padoTam 1o
TeMaM:
Tema 1. I[IpeaMeT 3KOHOMETPHUKH
1. PaznuuHble onpeaesieHust SKOHOMETPUKH, BbICKA3bIBAaHUS U3BECTHBIX YUEHBIX.
2. Tpu COCTaBISIOUIMX SKOHOMETPHUKH: PETPECCHsi, CUCTEMbl SYKOHOMETPUYECKUX ypaBHe-
HUH, BPEMEHHBIE PSbIL.
[{enn 3KOHOMETPUUYECKOIO UCCIENOBaHUS.
JluckpeTHble U HeNlpepbIBHBIE CilydaiiHble BennuuHbl (CB).
Pacnpenenenus CB.
KonuuectBennsie xapaktepuctuku CB: cpenHee 3HaueHue (MaTeMaTH4yecKoe OXKHIa-
HUE), TUCIIEPCUs, CpellHee KBaJpaTHUECKOe OTKIOHEHHE, KO((UIMEHT BapHalluu, KO-
BapuaIys, KodpPUIUEeHT KOPPEIALHIH.
JloBepuTENbHBIE HHTEPBAJIBI.
8. IIposepka rumotes.

o0k w

~

Jlomaninee 3axanue
3anaga 1. ABTOoMaT, paboTarouii co CTaHAaPTHBIM OTKIIOHEHHEM G = 3 T, (hacyer Jaii B
nayku. [IpoBenena cimydaitHas Beioopka oobemoM N = 40 mavek. CpeqHuii Bec Mayky 4asi B BbI-

oopke X =79 r. HaiiTi 10BepHUTENbHBIH HHTEPBAI ISl CPEHETO BEca TAYKH Yas B TeHEepallb-
HOW COBOKYITHOCTH C JOBEPUTEIBHON BEPOATHOCTEIO P = 99%.




3amaua 2. Kakum nomkeH ObITh 00beM BBIOOPKH B 3amade 1, ecnu TpeOyemasi mupuHa
noBepuTenbHOTrO HTepBana 0,5 r?
3amaua 3. ABromar (acyer yaii B mauku. [IpoBenena ciydaitnas BBIOOpKa 00beMOM N =

40 nauek. CpeHuii Bec nauku 4as B BbIOOpke A = 79 1, BHIGOPOYHOE CTAHIAPTHOE OTKIOHEHHE
S = 3 r. OnpenenuTth JOBEPUTENBHBIM HHTEPBANI I CPETHETO Beca MauKH 4asi B T€HEPaIbHOM
COBOKYITHOCTH C JIOBEpUTEIHHON BEPOSTHOCThIO P = 99%.

3amaua 4. Kakum nomkeH ObITh 00beM BBIOOPKH B 3ajade 3, eclid TpeOyemas ImupuHa
noBepuTenbHOro nurepsaiga 0,5 r?

3amaua 5. [IpoBenena Beioopka oobema N = 1000 mr. 120 3 HUX oka3anuch OpaKOBaH-
HeIMU. Halitu noBepuTenbHbI MHTEpBAII 10J1M OpaKOBaHHBIX M3JIEIUNA B F€HEPAIbHON COBOKYII-
HOCTH JIJIS TIOBEPHUTEIIbHON BeposiTHOCTH P = 99%.

3amaua 6. Kakum pomken ObITh 00beM BBIOOPKM B 3ajade 5, eciu Tpedyemas IHMpHHA
nosepurtenbHoro narepsaiga +0,003?

3amaua 7. ABToMaT, paboTarouuii co CTaHIapTHBIM OTKIIOHeHHEeM G = 1,5 1, dacyer yait
B 1Yk co cpeanuM BecoM a = 80 r. B ciyuaiiHoit BeIOOpKe 0Obema N = 16 mavek cpeaHuii Bec

X =78,5r. Hamo mm oTtperynupoBats aBTomar? JloBepuTenbHas BEpOSTHOCTE p = 99%.
3anaga 8. CtaHok, pabOTarOMIMiA CO CTAHIAPTHRIM OTKJIOHEHHEM G = 0,4 MM, IPOU3BOIAMT
netanu cpenHeit nuuHbl a = 30 mM. B ciyuaiiHoii BeIOOpKe o0bema N = 25 netaneit cpeqHsis

pmuHa X = 30,1 mm. [IpaBuiIbHO M HACTpOeH cTaHOK? JloBepHTeIbHAS BEPOATHOCTE p = 95%.

3amaua 9. [Ipon3BOUTENH YTBEPKAALT, UYTO CPEIHUIN BEC IUIMTKU MIOKOJIA/1a HE MEHbBIIIe
a = 50 rp. MucnekTop oTobOpan 10 mumrtok mokonana u B3Becui. Mx Bec okazancs 49, 50, 51, 52,
48, 47, 49, 52, 48, 51 r cooTBeTCTBEeHHO. He MPOTHBOPEUHUT JIK 3TO YTBEPIKICHHUIO IIPOU3BOHUTE-
1s? [Ipennonaraercs, 4To BeC INIMTKY II0KOJIa/1a pacrpeieieH HopMaibHO. JloBepuTenbHas Be-
posatHOCcTh p = 95%.

3anaua 11. MuBectunus 1 paccuntana Ha N1 = 14 net, qucnepcus eXeroJHbIX MPUObI-
neit $1° = 15%?2. MaBectumus 2 paccuuTana Ha N = 12 JieT, AUCTepcHs eXKeroaHbIX NpUObLIeit
$2? = 20%?. TIpeamonaraeTcs, uTo pacrpeieieHne eXKeroJHbIX NPUObLUIeH Ha MHBECTHIIUH TO]I-
YHHSETCS HOPMAIbHOMY 3aKOHY pacnpezeneHus. PaBHbI in pucku uaBectuimii 1 u 2? JloBepu-
TeJIbHas BEpOSITHOCTD p = 99%.

3amaua 13. s nmpou3BOACTBa KaXKa0H u3 N1 = 12 neraseit mo mepBoii TEXHOJIOTHH OBLIO

3atpaueHo B cpeqHeM X 1 = 25 ¢ (BeIOOpouHas qucnepcus S12 =1,5 ¢?). Jns nmpon3BoICcTBa Kaxk-

noit 3 N2 = 11 meraneii 1o BTOPOil TEXHOMOTHH OBIIO 3aTpadeHo B cpemHeM X » = 23 ¢ (BBIOO-
pouHas gucnepcus S22 = 2 ¢2). MoKHO JIH c/IeNaTh BBIBOJ, 9TO 110 epBOii TEXHONOTUH TpebyeT-
Csl B Cpe/iHeM OOJIbIIIe BPEMEHH JIJIsl POM3BO/ICTBA OIHOM Aetanu? JloBepUTeIbHAsS BEPOSTHOCTh
p = 99%.

3anava 14. Jlng npousBoJCTBa Kaxa0M U3 N1 = 51 neraneil o nepBoil TEXHOJIOTUHU ObLIO
3aTpaueHo B cpeHeM A 1 = 32 ¢ (BeIGOpouHas auchepcus S1° = 9 ¢?). Jis mpon3BOICTBA Kak-

noit u3 Nz = 41 nerareii Mo BTOPO#H TEXHOIOTHHU OBIIO 3aTpaueHo B cpeHeM A 2 = 28 ¢ (BBIOO-
pouHas aucniepcus Sz = 4 ¢?). MOXHO 1M CAeaTh BHIBOJ, 4TO MO MEPBOi TEXHOJIOTHH TpeOyeT-
csl B cpeiHEeM OOJIbIle BPEMEHH ISl POU3BOICTBA OJHOMU JeTanu? J[oBepuTenbHas BEPOSITHOCTD
p = 90%.

3anaya 15. [IpoBoauinch HCHIBITaHUSI HOBOTO JIeKapcTBa. B skcriepiuMenTe yuacTBOBaIH

N1 = 2000 myxuunH 1 N2 = 2500 sxenmuH. Y 40 my>xuns u 70 >xeHIIUH HaOII0JAIUCh T10-
60unbIe 3QdeKTh. MOKHO JIH yTBEPkKAATh, YTO MOOOUYHBIE A (EKTHI OT HOBOI'O JIEKapCTBa y
YKEHIIMH BO3HUKAIOT Yallle, ueM y MyxuuH? /loBepurenbHas BeposiTHOCTH p = 99%.

Tema 2. JIuneiinas perpeccust
1. Tlapnas nuHeWHAs perpeccus.
2. Ormenka mapamMeTpoB MOJETH METOA0M HanMeHbImux kBagapatoB (MHK): cuctema Hop-
MaJIbHbIX YPABHEHUM.
3. Hurepnperanus kodhHHUIMESHTOB YPaBHEHUS PETPECCHUH.



4. OreHka a/IeKBaTHOCTH MOJICNN: HAJIMYHUE CBS3M MEXKIy NMEPEMEHHBIMH, aHAJIHU3 JTUCIIEp-
cuu, KodpduuueHt nerepmuHanuu R2, F-xpurepuit ®umiepa 3HAYUUMOCTH YpaBHEHHS B

LIEJIOM.

5. CaoiicTBa OlIEHOK KO3()()UIIMEHTOB perpeccHu: HECMEMIEHHOCTh, 3(PPEKTUBHOCTH, CO-
CTOSITENIBHOCTb.

6. Teopema I'aycca-MapxkoBa.

7. OUEHKH CTaHAapPTHBIX OTKJIOHEHUH OLIEHOK MapaMeTpOB Perpeccuu.

8. JloBepuTenbHbIE HHTEPBAIBI KOAPPHUIIMEHTOB PETPECCHH.

9. OueHka 3HAYUMOCTH KOA(PPHUIMEHTOB MOJIENN 10 KpUTEepHIO CThIOJIEHTA.

10. MHOecTBEeHHAs TMHEWHAs perpeccusi.

11. TpeboBanus k pakropam, BKIFOUaEMbIM B MOJICIIb.

12. Matpuunoe nipeacraBieHue oneHok mo MHK.

13. Ouenka 3HaUUMOCTH OTJIEIbHBIX (PAKTOPOB MHOKECTBEHHOMN PErpeccuu.

KonTpoasnas padora
Jnist maHHBIX HAOJIOICHUN PacCUMTATh MApaMETPHI CIEAYIONINX YPAaBHEHUH PEerpecCcuu:
a) IuHeWHoW y = a+ bx
Jis nuHeHoN MOJIeN N HAWTH:
- K03 GULIUEHT KOoppesiiuu I,
- KO3((PUIHEHT AeTepMUHALIUE 2,
- F-kpuTepuii 1 CpaBHUTH €r0 C TAOJUYHBIM,
- CPEIHIOI0 ONIMOKY armpoKcuManuu Acp,
- CpeIHUM KOAPPHUIHUEHT 3TaCTUYHOCTU ep,
- CTaHJIapTHYIO OMIUOKY S,
- OLICHKH mapameTpoB a u b u xosddurmenra koppensuuu I Sa, Sp, Sr ,
- IOBEPUTEIbHBIE HHTEPBAIBI I KOXPPHUIIMEHTOB YPaBHEHHS PETPECCHH,
- IPOBEPHUTH TUIOTE3y O HATUYUH JAHHOM CBSI3M CPABHEHUEM CTATHCTHK &/Sa, D/Sp, I/Sr ¢
TaOJMYHBIM 3HaYCHUEM {-CTaTHUCTHKH,
- IOBEPUTENbHBIN HHTEPBAI ISl cpeoHe20 3HAYeHUs Pe3yIbTaTUBHOI'O IPU3HAKA IIPU J1aH-
HOM Xo,
- IOBEPUTENBbHBIN HHTEPBAI JJIsl UHOUBUOYAIbHBIX 3HAUEHUH pe3yIbTaTUBHOTO MTPU3HAKA
IpY JaHHOM  Xo.
0) paBHOCTOpOHHEH runepbonsl y=a+b- 1/x,
B) MOKa3aresipHOi y = a- b*.
JII1st 9TUX MoJieNieit HalTu:
- mapametpsl a u b,
- UH/IEKC KOPPEISIUH,
- CPEIHIOI0 ONIMOKY armpoKcUManuu Acp.
JloBepuTenbHas BEPOSITHOCTD PaBHA p.

Bapuant X Y p | Xo
1 1(5(3(4|7(1/5|5|2|8]09| 2
3/6(7(8]7]1/3|5|5/4({099) 4

3 417 (5|4 |5(3[1]2(2[{1]|09]| 6

4 9/8(3/4/1/0(1,4/|3/5/09, 7

5 1(0(3(3(0(2{3|5|6|4]09| 2

6 0478|526 /8|7|5[09)| 6

7 412(3(4|3(8{6[8|7[6|095]|5

8 71511]0]3|8/6|4/2/4/099| 4
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9 357125135 |/0/1{09| 4
10 414(8[9|5(6{2[9]|9(4/(09 7
11 21358 71]2/5/6|9/9|09 | 6
12 0/1(3|5]7]1]2|3|5/5({099| 4
13 2158|7413/ 7[9]|6/4/09] 6
14 2151973975 |5|7]09] 6
15 0/1]2(4/6|9]7|5|5/4]09 | 3
16 6/4(3(1/0(2/1,3|4/5/099| 2
17 1/3|3|5|7(|2|4/6(8[9[095] 4
18 2121416 ]9|5/3|/6|77]099| 5
19 1({3(5(7(9(0(1|2|4|/8|09 | 6
20 3|/5/6(2[5(19/9[8|7/8|09] 4
21 412(8|6|2(1{4]0|1(3|09 | 5
22 1/5/6(6|8(8/6|4|3|/1]099| 2
23 112|568 |8/42(3[1]09] 3
24 313/6[8[8|0[{1[2(3[4]09] 5
25 51312 7]9(3]1|2|3/4/09/| 4
26 4171018 |3[{5[2[3[4]|09]| 6
27 114547343 (3[4]09] 3
28 2|14 |5]3|7|8/6[8|7]5/09] 6
29 719151311987 |7,2|09 | 6
30 416 (3389879709 5

Tema 3. Hesiuneiinas perpeccust
1. Tunel HEMUHEHHOCTH B PErPECCMOHHON 3aBHCHUMOCTH: HEJIMHEHHOCTH MO AK30TE€HHBIM
NepeMEHHBIM, HEIMHEWMHOCTH 110 TTapaMeTpPaM.
2. CaefeHHE HEIMHEWHOTO MO MEPEMEHHBIM YpPaBHEHHS K JIMHEHHOMY C IMOMOIIBIO MPeoo-
pa30BaHMUil.
CMemEHHOCTh OLIEHOK MapamMeTpoB, noixyyeHHbix MHK.
Koaddumnuent gerepmuHaim a1 HEITUHEHHBIX MOJIEIICH.
MeTon nocrienoBaTeIbHBIX MPUOIMKEHUN HAX0XKICHUS OIICHOK ITapaMeTpOB.
Perpeccust ¢ GUKTUBHBIMU TIEPEMEHHBIMH.
logit- u probit-moxenu ast GMHAPHBIX SHIOTCHHBIX MTEPEMEHHBIX.

No ok w

Jdomanrnee 3axanme

3amaua 1. Ilpenmonaraercs, 9To 00BEM MPEUIOKEHUS TOBapa )y JUHEHHO 3aBHUCUT OT
IIEHbI TOBapa X1 M 3apIUIaThl COTPYAHUKOB X2: ¥ = o + P1 x1 + B2 x2. CrarucTuueckue JaHHBIC
cobpanbl 3a 10 mecsiieB. Ouennuts o MHK ko3dduimenTs ypaBHeHHs perpeccum.

Y 75 90 105 110 120 130 130 130 135 140

X1 43 35 38 55 50 35 40 55 45 65

X2 6 4 4 5 3 1 2 3 1 2

3anaua 2. HaifTu cTaHAapTHYIO OIIMOKY pPerpeccuu U CTaHAapTHbIE oMMOKH Kodhduiu-
€HTOB B 3amaue 1.

3amaua 3. Haiitu noBepuTenbHble HHTEPBAIBI KOAPPHUIIMEHTOB TEOPETUUYECKOTO ypaBHE-
HUS JTUHEHHOU perpeccuu B 3amadax 1 u 2. JloeputenbHas BeposTHOCTH 99%.
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3amaua 4. OnpenenuTh CTATHCTHYECKYI0 3HAYMMOCTh KOA(DPUIIMEHTOB TEOPETHIECKOTO
ypaBHEHHS JMHEHHOU perpeccuu B 3amavax -3. JlosepurensHas BeposTHOCTH 99%.

3amaua 5. B 3amavax 1 u 2 HaiiTu Kod(pPUIMEHT neTEpMUHAIIMN U POBEPUTH THIIOTE3Y O
€ro CTaTHCTUYECKOH 3HauMMOCTH. JloBepuTeNnbHas BEpoSITHOCT p = 99%.

3amaua 6. [lo n = 12 HaOmrOAEHUSAM MMOCTPOCHO ypaBHEHHUE JIMHEHHOW PErpeccHu, CO-
nepxamee m = 3 ¢pakropa. Js aToit Mmogenu koddduument aerepmunammu Ri? = 0,90. Iocne
9TOT0 M3 MOJENIN UCKIIYMINA K = 2 0OBSICHAIOMINX MepeMEeHHBIX. [T HOBOrO ypaBHEHHS JIH-
HeiiHOM perpeccun Kod(duuuent nerepmunanuu R? = 0,84. CylecTBeHHO M yXyIIIMIOCH
Ka4eCTBO OIMCAHMS IMOBEICHUS PEe3yIbTaATUBHOTO MpHu3HaKa y? JloBepuTelbHAS BEPOSTHOCTD p
=99%.

3amaua 7. [lo n = 24 HaOnrOAEHUSAM MMOCTPOCHO ypaBHEHHUE JIMHEHHOW pErpeccHu, CO-
nepxkamee m = 2 ¢akropa. ECTh OCHOBaHUS MpeJoiarath, 4To MOJENb OyneT Oolee peau-
CTHYHOM, €CJIM BECh MHTEPBAJI HAOIOICHUH Pa30OUTh Ha JIBa MOJBIHTEPBAJAa U OLCHUBATH ypaB-
HEHHE JJMHEHHOU PETrpecCHy IS KaKIO0r0 U3 HUX OTIENBHO. DTO CBSI3aHO C M3MEHEHUEM HHCTH-
TYIMOHAIBHBIX yCIOBUH Mexay 12-m u 13-m HaOmoaeHusmMu. CyMMBI KBaJpaToOB OCTATKOB ISt
obmieit Beroopku So = 120, must 1-ro monxeaTepBana S1 = 80, misa 2-ro moabiHTEpBana Sy = 25.

Ects mu ocHOBaHUS CUUuTaTh, 4TO OTO pa36HeHHe I_ICJ'ICCOO6p33HO? I[OBepI/ITCJIBHaH BCPOATHOCTDH
p = 99%.

Tema 4. Cneuudukanusi nepeMeHHbIX B YPABHEHHAX MHOKeCTBEHHOI perpeccun
1. TlocnencTBust HENPaBUIBHOM CrieLM(UKALIMY MOJIEIN: BKJIIOUSHHS JIMIIHEH TepeMeHHOH,
HEBKJIIOUEHHUS! HEOOXOUMOMN IIEPEMEHHOM, NCII0JIb30BAHUS «3aMEHUTENICH.
2. CaoiicTBa O1IEHOK KOX((UIIMEHTOB PErpeccur: HECMEIIEHHOCTh, TOYHOCTh, d((eKkTHB-
HOCTB, COCTOSITETIBHOCTD.
Teopema ['aycca-Mapkosa.
«CrannapTHble OIIMOKN» KO3 (PUIIMEHTOB perpeccuu.
MyIbTUKOIIIMHEAPHOCTD (DaKTOPOB.
CraTrcTrka, HCIIONIb3yeMast ISl IPOBEPKU (PaKTOPOB HA MYJIbTUKOJUTMHEAPHOCTb.
Mertonbl cMATYEHHs MyJIbTUKOJUTMHEAPHOCTH.
OrneHka 3HAYMMOCTH COBMECTHOTO MPEIETFHOTO BKIJIAZa TPYIIBI IEPEMEHHBIX C ITOMO-
mpto F-Tecra.
9. 3aBucumocts Mexay F- u t- cratuctukamu.
10. CkoppekTupoBaHHbIH KO3ppuureHT nerepmuHanuu R2.

N kW

KonTposbHnasi padora

3anayva 1.

Jns N HaOMoJeHUH 3aBUCUMOCTH BEJIMUUHBL Y OT X1 M X2 IOJIY4E€HO YpaBHEHHE pe-
rpeccun: Vi = Po + PiXsi + PoXei + €i. U3BecTHBI Benmmunubl RSS m ESS. ¥V mapamerpoB perpec-
CHM U3BECTHBI P% IOBepuTENbHBIE HHTEPBAILL: o € (a1; a2), P1 € (a3; as), B2 € (as; as).

Onpenenurs:

— ko3 dHIMEHT neTepMUHAIMK RZ;

—  WCTIpaBJICHHBIA KOG (HIMEHT neTepMUHAH R;

—  OIICHKH MapaMeTPOB PErpeccuu ﬁi;

— CTaHJapTHBIE OIIMOKY NAapaMeTPOB perpeccun Sg;;

— Kakue MapaMeTpbl 3HaYMMbI Ha ypoBHE 3HaunMoctu (1 — p)%.

Bap. n RSS ESS p a a as as as as
1 10 851 253 95 4523 | 71,12 0,32 3,14 1,55 5,09
2 15 1235 320 99 3,12 12,33 | -0,56 1,77 0,39 4,31
3 20 59 33 95 7,54 12,56 0,56 57 -0,32 1,29
4 10 377 123 99 9,13 17,3 -4,3 0,54 0,21 0,95
5 15 515 129 95 65,08 | 98,76 4,34 8,89 -0,3 -0,07
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6 20 337 83 99 23,2 87,2 -1,7 -2,6 0,11 2,04
7 10 944 872 95 4,45 21,12 0,02 10,94 11 2,94
8 15 342 53 99 9,05 15,7 -1,3 2,7 0,45 5,09
9 20 662 48 95 33 71,12 5,66 9,7 0,92 3,17
10 10 730 120 99 17,42 30 -5,21 -2,3 -0,4 0,25
11 15 861 122 95 23,81 36,7 1,98 4,05 0,65 1,08
12 20 232 44 99 12,35 | 87,43 3,42 5,58 0,02 2,04
13 10 1053 155 95 54,56 98,7 0,43 7,54 0,29 3,01
14 15 387 255 99 33,02 | 112,3 2,21 9,69 1,05 2,1
15 20 840 84 95 48,43 | 91,12 0,43 2,91 0,84 1,34
16 10 930 93 99 3,03 28,51 -3,3 0,54 0,01 1,94
17 15 793 148 95 41,2 65,7 2,2 8,7 0,92 2,08
18 20 228 41 99 38,9 121,2 -17,4 25,91 0,16 1,04
19 10 2050 950 95 44,4 88,8 0,12 472 0,04 0,96
20 15 777 223 99 30,9 77,4 -0,71 1,12 -0,2 0,95
21 20 509 102 95 1,18 31,7 0,84 1,43 -0,33 2
22 10 894 34 99 17,93 | 61,73 0,05 4,82 0,44 1,88
23 15 789 93 95 15,15 | 43,05 -8,32 0,94 0,05 1,05
24 20 350 95 99 41,8 89,12 -0,4 -0,03 0,02 0,09
25 10 450 50 95 10,4 33,3 -0,05 0,62 -0,4 0,03
26 15 335 15 99 35,56 | 115,2 -1,08 1,26 0,33 2,67
27 20 211 52 95 83,72 159 0,32 0,65 -2,04 -0,2
28 10 749 118 99 19,3 80,04 0,43 0,68 -4,78 -0,21
29 15 387 28 95 33,33 | 78,88 -0,69 -0,23 0,23 1,81
30 20 1290 210 99 48,95 | 130,7 -0,07 0,23 -0,3 2,6
Kputnueckue 3Hauenus pacnpeaencHusi CThlo/IeHTa:
n p t n p T n p T
10 95 2,3646 15 95 2,1788 20 95 2,1098
10 99 3,4995 15 99 3,0545 20 99 2,8982
3agaya 2.
N3BectHa MaTpuiia napHbiX K09OPHUIMEHTOB KOPPENnU i TUHEHHON MOJIENN:
y X1 X2 X3
y 1 a2 ai3 a4
X1 a2 1 a3 az
X2 ais a2 1 as4
X3 aia aa ass 1

HpOBCpI/ITB MOZCJIb Ha MYJIbTUKOJIJIMHCAPHOCTD U OIMPEACIIUTL OAUH (I)aKTop, KOTOpBIfI

MOKHO HCKIIFOYUTD.

Bapuant a2 a3 aus az3 Az az4
1 0,21 0,58 0,31 0,77 0,33 0,52
2 0,20 0,41 0,42 0,30 0,38 0,66
3 0,69 0,37 0,34 0,53 0,83 0,17
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4 0,59 0,82 0,79 0,68 0,88 0,45
5 0,45 0,31 0,23 0,61 0,35 0,78
6 0,64 0,39 0,47 0,73 0,82 0,39
7 0,41 0,66 0,15 0,57 0,42 0,77
8 0,44 0,77 0,58 0,55 0,24 0,77
9 0,55 0,43 0,59 0,58 0,63 0,28
10 0,80 0,33 0,87 0,61 0,36 0,81
11 0,60 0,60 0,66 0,62 0,28 0,17
12 0,46 0,24 0,19 0,87 0,23 0,61
13 0,21 0,44 0,69 0,32 0,65 0,71
14 0,60 0,26 0,72 0,71 0,54 0,24
15 0,73 0,42 0,84 0,67 0,16 0,65
16 0,31 0,59 0,28 0,83 0,42 0,38
17 0,31 0,63 0,85 0,37 0,78 0,79
18 0,59 0,15 0,50 0,50 0,56 0,73
19 0,36 0,47 0,62 0,69 0,32 0,38
20 0,58 0,42 0,25 0,79 0,59 0,52
21 0,68 0,47 0,18 0,71 0,59 0,65
22 0,39 0,33 0,82 0,69 0,73 0,32
23 0,54 0,46 0,26 0,37 0,65 0,70
24 0,46 0,55 0,39 0,46 0,84 0,56
25 0,80 0,34 0,18 0,34 0,82 0,19
26 0,63 0,81 0,67 0,72 0,35 0,37
27 0,37 0,64 0,80 0,23 0,25 0,22
28 0,82 0,22 0,78 0,38 0,80 0,78
29 0,50 0,73 0,81 0,24 0,55 0,53
30 0,80 0,22 0,30 0,72 0,68 0,19

3agaua 3.

BBINOJIHATE MAEHTHOUKALNIO CTPYKTYPHOU MOJIEITH:

y1= B12y2 + P13y3 + yi1X1 + y12X2 + y13X3

Yo= P21y + P2sys + y21X1 + y22X2 + Y23X3

Y3= Baiy1r + Pazy2 + y31X1 + y32X2 + Y33X3

3anmcarh MPUBEAEHHYIO GOpMY.

Bapuant | Bi2 | Biz | y11 | yiz | vi3 | Par | P23 | y2r | y22 | y2s | PBsr | Ps2 | v | ys2 | 33
1 0 2 -1 0 -4 2 0 2 -1 0 1 2 1 0 0
2 310 |-1(0/|-1] 3 0 0 2 2 0 3 1-2|0 0
3 2 -1 0 0 -1 0 2| -3 2 0 0 1 4 0 3
4 0 |-1]-2] 2 0 1 0 2 0O |-2]-1]0 0 3 0
5 2 0 0 0 2| -2 0 2 -2 1 0 1 0 0 2
6 0 2 2 | 3] 2 1 0 0| -1]1 3 0 oO|-1]0
7 0 0 3 -1 1 -1 0 -3 0 -1 3 0 0 1] -2
8 -2 0 -3 0 -2 0 3 4 0 0 0 2| -2 2 0
9 0 1 1-11]0 1 0 3 0 2 3 0 |-2]0 4 3
10 -1 0 -2 1 0 2 1 0 -1 0 0 3 0 -2 1
11 1 0 1 0 -3 1 0 2 -3 0 2 0 0 3 -3
12 O|-1|-3]01]-1|0 o|-1]|-2]0 1 2 3 3 0
13 3 0 0 -2 2 1 0 3 2 0 2 0 2 -2 0




14 2 0 2 | -2 0 0O |-1|-2]0 1 0 2 0 1 0
15 0 1 1 1-1]0 0| -1|-3]0 1 1-2]0 0 0 1
16 3 0 | -1]0 2 1 0 0 4 2 1 0 3 0 2
17 0 1 3 1 0 0 1 0 |-1]| 2 3 0| -2| 0] -3
18 1 ]1-3]0 0 1 0 2 |-1]10]-2]-1|0 0 |-1] 4
19 4 0 2 1 4 0 1 0O |-1]0 1 3 2 0 0
20 1 0O |-1]0]-2]-1]0 0 |-1] 3 0 1|41 2 0
21 1 0 0| -2]0 2 0O |-1]-1]-1]0 0 |-2| 0] -2
22 0|]-2|0 oO|]-1|-1]0]-2]|1 0 1 | -3]-1|0]-1
23 -1 0 2 3 2 0O |-1]2]-3]0 0 |-2]0 0 2
24 1 1 0|3 |-1] 2 0 1 0|]-2]|0 3 0 |-1]|-2
25 1 0 0 |-1]-2] 4 0 3 0 | -2]1 0| -3]1 0
26 0|33 ]3]0 0| -3|-3]0 2 0 2 | -2 | 3 0
27 411 0 0 3 ]1-3]0 0 1 0 3 0| -2|0 2
28 0 2 0 1 2 13| 0|-2|0]|-4] 3 0 | -3 0] -3
29 1 0 2 0|]-2|-1]0]-3|20 2 0 1 3 1 0
30 1 1 0 0 | -2 ]| 2 0 1 1 0 |-1]1]01]-3]0 3

Tema 5. I'erepockeacTHYHOCTH H ABTOKOPPEJIHPOBAHHOCTH OCTATKOB
['eTepoCKeIaCTHYHOCTD: ONpECICHHE, MPUYUHBI U IOCICACTBUS TeTEPOCKEIACTUIHO-

1.

agblrwn

CTH.

MeTtoibl 00HAPYKEHUS TE€TEPOCKEIaCTUIHOCTH, TecT [ onndensaa-Kpanara.
B3Beniennblit 1 00001IEHHBIN METOIbI HAMMEHBITUX KBAAPATOB.
ABTOKOppEJISIIUS: ONpeeseHne, TPUIUHBI U TTOCIICICTBUSI aBTOKOPPEIISITUY.
Kputepuit JlapOuna-YoTcoHa MpoBepKH Ha aBTOKOPPENSAIUIO, TECT PAHTOBOW KOppPEesi-
nuu CrimpMeHa, ABTOPErpeCCUOHHAs CXeMa MePBOTO MOpsIIKa.

JlomaniHee 3a1anue
3amaua 1. @upma mposena pexiaMHyro kammnanuto. Yepes 10 nHemens gupma pemmna
pOaHaNIU3UPOBaTh 3(P(PEKTUBHOCTH 3TOrO BHJA PEKJIaMbl, COINOCTABUB HEAENbHbIE OOBEMBI

npojaax (y, TeiC. py0.) ¢ pacxoJamu Ha pekiamy (x, Toic. pyo0.).

X

5

8

6

5

3

9

12

4

3

10

Y

72

76

78

70

68

80

82

65

62

90

yKa3aHbl B TaOJHUIIE.

[TpoBepuTh THIIOTE3Y 00 OTCYTCTBHU I'€TEPOCKEIACTUYHOCTH C MOMOIIBIO TECTa PaHTO-
Boi1 Koppersiiun Crimpmena. JloeputenbHast BeposTHOCTE p = 99%.
3amaua 2. PaccmarpuBaeTcs perpecCMOHHas JIMHEHHAsS Mojieb ¢ P = 2 dakrtopamu, N =
30 nabmoaenuii. J{ns nepseix u mocneauux K = 11 HaOmroaeHui CyMMBI KBaJpaTOB OTKJIOHE-
Hut S1 =18 m S3 =52 coorBercTBeHHO. C momoisio Tecta ['onadenbaa-KBanara nposeputsb
THITOTE3y 00 OTCYTCTBHM IE€TEPOCKEAACTUUHOCTH. JJoBepuTeabHast BeposaTHOCTH p = 99%.
3amava 3. JlaHHBIC 1O pacxojJaM ) Ha HENPOJOBOJIbCTBEHHBIC TOBAphl U JOXOJaM X

X Y X Y X y

26,2 10 54 24,5 73,2 22,5
33,1 11,2 54,8 21,5 75,4 27,4
42,5 15 59 35,4 76 40
47 20,5 61,3 25 80,6 23,5
48,5 21,2 62,5 17,3 81,2 20
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49 19,5 63,1 21,6 83,8 40,1
49,1 23 64 15,3 92 15,5
50,9 19 66,2 32,6 95,5 39
52,4 19,5 70 34 103,2 47,4
53,2 18 71,5 23,8 110,4 21,3

OnenuBatorcsi K03(h(HUIMEHTH ypaBHEHHS JTUHEHHON perpeccun Y = Bo + B1x. Ilpose-
PHUTH TUTIOTE3Y O HAJMYUH TeTepocKeaacTHuHoCcTU. JloBepuTenbHas BeposTHOCTE p = 99%. [pu
HAJIMYUU TE€TEPOCKEAACTUYHOCTH YCTPAHUTD €€, Mperoaras, 4YTo HEU3BECTHbIE AUCIIEPCUH OT-
KJIIOHCHUW TIPOMOPIIMOHATILHEI a) KBaJpaTaM 3HAYCHHI HE3aBHUCHMOW MEpEeMEHHOM, 0) 3HaYCHU-
sIM HE3aBUCHMOM ITEPEMEHHOM, U HAaWTH OlIeHKU KodddurmentoB Po u Pi.

3anaga 4. Jlanable 0 ce0ECTOMMOCTH Y B 3aBHCHUMOCTH OT ITApaMETPOB X1 U X2 YKa3a-
HEBI B Ta0IHUILE.

[ y X1 X2
1 11 11 -4
2 3 21 5
3 8 14 -5
4 8 19 8
5 3 15 3
6 4 12 3
7 5 22 4
8 16 13 5
9 4 17 7

10 5 13 4

11 4 19 2

12 12 15 -5

13 9 23 7

14 12 18 8

15 18 13 -3

16 9 20 11

17 7 19 12

18 12 13 5

19 1 23 15

20 3 18 22

[TpoBepuTh HaMMUMe aBTOKOPPESAIUH a) METOIOM PsJIoB, 0) TectoM lapOouna-YoTcoHa,
B) TectoM cepuil (bpeyma-I'ondpun).

[TpumMeHnTH aBTOpPETrpecCHOHHYO cxeMy nepBoro nopsaka AR(1). loeputenbHas Bepo-
ATHOCTB p = 95%.

Jomamaee 3amanue Ne 4
3anava 1. OleHUTH CAEAYIOUIYI0 CTPYKTYPHYIO MOJIETh Ha UICHTU(DHUKALINIO:
y1 = D13ys +au X1 + az Xs,
y2 =boiy1 + axnys+anxs,
3 =Db3a2y2 + @z X1 + a3 X3.
Hcxons u3 npuBeieHHOM (HOpMBI MOJIeNI ypaBHEHUN
y1 = 2X1 + 4x2 + 10x3,
y2 = 3X1 - 6X2 + 2X3,
¥3 = -bX1 + 8X2 + 5X3,
HaWTH CTPYKTYpHBIE KOADOUIIHMESHTHI MOICIIH.
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3amaua 2. M3y4aercst Mosienb BUIa
y=ai+bi(C+ D)+ ey,
C = az + bay + bay() + €,
IZI€ ¥ - BAJIOBOM HAllMOHAIBHBIA JOXOM; Y(-1) - BAJIOBOM HAIMOHAJIBHBIN JOXOJ MPEALIECTBYIOLIE-
ro roga; C - nuaHoe noTpediaeHue; D - koHeuHBIH crpoc (IOMUMO JIMYHOTO MOTPEOICHUs); €1 1
€2 - Clly4yalHbIE€ COCTABJISIOLIKE.

Wudopmanius 3a 1eBATH JIET 0 IPUPOCTAX BCEX MOKa3areseil 1ana B TabIuIle.

T'ox D V(1) y C
1 6,8 46,7 3,1 7,4
2 224 31 228 30,4
3 -17,3 228 7.8 1,3
4 12 7.8 21,4 8,7
5 5,9 21,4 17,8 25,8
6 44,7 17,8 37,2 8,6
7 23,1 37,2 35,7 30
8 51,2 35,7 46,6 31,4
9 32,3 46,6 56 39,1

Jis naHHOW MoieH OblIa MOTy4YeHa CHCTEMa TPUBEIEHHBIX YPaBHEHUH:
v =8,219 + 0,6688*D + 0,2610* y(.1),
C = 8,636 + 0,3384*D + 0,2020* y(.1) .

[IpoBecTn wuaeHTHU(UKAIMIO MOJEIHW W PACCUMTATh IApaMETPhl IEPBOTO ypaBHEHUS
CTPYKTYpPHOH MOJIEIIN.

3amaua 3. Mmerorcs gannsie 3a 1990-1994 rr.

Pacxoas! o
00paboTke msi-
ca, % k 1eHe, x2

I'onoBoe norpebiieHue
['om | cBUHUHBI HA AylIy Hace-
JeHus, GyHTOB, Y1

OnroBast rieHa | JIoxo/ Ha ayIny
3a ¢yuT, $, y2 | Hacenenus, $, X1

1990 60 5 1300 60
1991 62 4 1300 56
1992 65 4,2 1500 56
1993 62 5 1600 63
1994 66 3,8 1800 50

[ToctpouTk MOzIENH BUAA
E’i = f(yz.x4)
¥z = f(}’rx:],

paccuuTaB COOTBETCTBYIOIINE CTPYKTYpHbIE KO3 (PUIIMEHTHI.

3anava 4. PaccmarpuBaeTcs cleyromas MoJ1eib:
Cit=a1 + buYi+ b12C1 + Ur  (byHKIms motpebienus),
It = a2 + boirt + booles + Uz (byHKIUS MHBECTHIMN);
re=az + ba1Yt +baoM: + Uz (pyHKIHSA TEHSKHOTO PHIHKA),
Ye=Ci+ |t + Gt, (ToXmecTBo 10X0/a),
rae Ct — pacxoasl Ha nmoTpednenue B mepuoy i, Yt — COBOKymHBIN q0x0a B mepuoy t; Iy — uaBe-
CTUIINH B miepuo t; It — mporieHTHast craBka B epuoa t; My — nenexxnas macca B nepuon t, Gt —
rocymaapcTBeHHbIe pacxojabl B miepuoy t; Cr1 — pacxomsl Ha motpebienue B nepuoa t-1; Iy —
unBectuimy B nepuon t-1; Ui, Uz, Us - cnyuaiiabie ommoOKy.

1. B npennonaokeHuu, 4T0 UMEIOTCSI BPEMEHHBIC PS/Ibl IAHHBIX 10 BCEM TEPEMEHHBIM
MOJIEJIH, TIPEATIOKUTE CIIOCO0 OIIEHKH €€ ImapaMeTpoB.
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na?

2. Kak m3MeHHTCS OTBET Ha BOMPOC M. 1, eciu M3 MOJIETH UCKIIOYUTh TOXKIECTBO JI0XO0-

Tema 6. CucTeMbl 3KOHOMETPHYECKUX YPABHEHHU

agrwpnE

1S

Knaccudukanus cucteM S5KOHOMETPUUECKUX YpaBHEHUH.

CrpykTypHas v npuBeAEHHAS POPMBI MOJICITH.

[IpobGnema uaeHTUUKAITIH.

Unertudunupyemplie, HeICHTUPUITUPYEMbBIC, CBEPXUACHTH(DHIIUPYEMBIE MOICIIH.
Meto/ibl OLICHUBAaHUS MTAPaMETPOB CTPYKTYpHOU Mojenu: kocBeHHbld MHK, nByxiaro-
BbIli MHK, Tpexmaroseiiit MHK.

MeTo 1 MaKCUMaJIBHOTO TIPABI0NO100HS.

[TonsiTHE O METO/IE TTIABHBIX KOMIIOHEHT, KaK CPeACTBE OOPHOBI C MYJIbTHKOJUTHHEAPHO-
CTBIO JAHHBIX.

[Ipumepsl TTPUMEHEHHUSI CHUCTEM SKOHOMETPUYECKUX YpPaBHEHHM: CTaTHYeCKas MOJEIb
Keiinca, nunamuyeckas mojenb KeliHca, nuHamMudeckass MOJAENb MaKPOIKOHOMHKH
Kielina.

KonTposbHnas padora

33,[[8.‘{3. 1. ITo pe3yiibTaTaM Ha6J'II-OI[eHI/II71 HaWTHU TOYCYHBIC U HHTCPBAJIbHBIC OLICHKH KO-

3G GUIMEHTOB ypaBHEHHS JTHHEHHOU perpeccuu y = Bo + P1x1 + B2 X2 1 mpoBepuTh o0IIee Kave-
CTBO ypaBHEHUsI JTMHEWHOI perpeccuu.

Bce nu k03 pHUImMeHTH cTaTUCTHYEeCKH 3HAYUMBI?
[IpoBepuTh HaMU4KME T'€TEPOCKETACTHUYHOCTH C TMOMOIIBIO TECTa PAHTOBOM KOPPEISINH

CnupmeHa.

Onpenenuth HaIMYMe aBTOKOPPEISLUY C TOMOILIBI0 KpuTepus [lapouna—Yorcona.
IIpy HanuuuMM aBTOKOPPENSLMHM YyCTPAaHUTh €€ C MOMOILBIO aBTOPErPECCUOHHON CXEMBI

nepsoro nopsiaka AR(1).

BBISICHUTS, €CTh JIU B MOJICITH MYJIbTHKOJUIMHEAPHOCTb.
JloBeputenbHas BeposTHOCTH 0,95.

di = 0,697; du = 1,641.

Bapuant| 1 2 3 4 5 6 7 8 9 | 10
8 8 7 I I 2 | 6 | 3

2 6 I 8 4 5 9 9 8 1

9 9 5 2 6 7 4 2 3 5

7 6 5 5 9 I | 5 2 4

X1 I 8 5 I 9 3 5 8 2 9
8 3 2 4 I I 2 2 4 9

3 5 8 8 2 5 I 4 I 3

3 8 2 5 2 I 4 5 9 1

4 2 9 2 5 2 | 7 5 2

| 8 6 I 8 2 3 7 4 8

I 2 8 8 3 3 9 5 2 5

5 2 8 I 5 3 6 2 5 7

0 9 5 4 2 4 8 8 3 2

5 9 9 7 I 6 2 7 4 1

X2 8 9 6 2 5 8 4 3 | 2
8 3 2 7 2 I 3 5 2 1

3 3 I I 5 5 7 8 7 3

1 2 9 8 8 7 2 4 6 7

5 3 5 5 3 6 S} 6 3 4
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3anaya 2. JIa yenoseka geryctupytoT 10 coproB kode. Kaxablil u3 HUX pacriookui

3T COpTa B NOPSAJKE yObIBAaHUS MPEAIOYTEHHM.

Ectb 111 KaKaH'HI/I6y,Z[B CBA3b MCKAY 5TUMU pGSYJ'IBTaTaMI/I?

JloBepuTebHast BEPOATHOCTD p.
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321,[[8.‘-18. 3. Ykazatb SHAOTCHHBIC U SK30I'CHHBIC TICPEMECHHBIC, OIIPCACITIUTD I/IJICHTI/I(I)I/II_[I/I-

v

PYEMOCTh CTPYKTYPHBIX YPABHEHHI, COCTABUTh MPUBENEHHYIO CUCTEMY.

Bapuanrt

o
CCZ
+ &
=+
N
s 3
|_|OD|
w +
g »
S
S o
T+
S oS
(1T
tt
Y
N, e’
—
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C = g + o1dy + €

) ir = Bo + B1yr + Boye—1 + &r2
ye=d + T

de = ¢+ i+ 9¢

(Cr = 0g + a1 Ve + 0T + €4

3 16t = Bo + B1ye + Boki—1 + &2
Lyt == Ct -+ it

th = (XO + O(lyt + azmt + Stl
4 3ve = Bo + Bart + Bair + B3gr + 42
(Lt = Yo + V1Tt T &3

(€t = 0g + 01V + 0y + &4
. ) Je = Bo + B1Ye—1 t+ &2

Te =Yoo+ V1Yt + €3

\Yt =Ct +je + gt

(Ct = O0lg + 0 Y + 0pCrq + €
6 it = Bo+ Bt + Balt—1 + &2
Te = Yo T Y1Vt T Y2mMy + &3
\Vt =t + it + g¢

ct =0y + 01 + 0xC—1 + €4

7 lt =Bo +B1(1 —11-1) T &2
=cp + i,
Clt =g+ 1Y + €
o = Bo + Byt + &2
lt = Yo+ V1(Ve—1 — ke—1) + &3
Ve =C +i;

it = Bo+ B1yr + Boye—1 + &2

{Ct =g+ 1Y + 0Ye—1 + €1
Ye =Ct+ig+ 9

Ct = Qg + 1Y + 0pCr_q + €1

10 it = Bo+ Brye + Bare + &2

Tt = Yo T Y1Vt T Y2M¢ + V3Tt—1 + &3
Yt =Ct + 1t + Gt

3agaua 4.
JlaTh iporH03 00BEMa MPOIAXK HA CICAYIONINE TPH JTHS.
Vkazanme: 1 Henenst = 7 qHei.
Hcnonb30BaTh METO CKOJIB3SIIIEN CPETHEN.




PaccmotpeTs a) anauTHBHYIO B 0) MYJIBTUILNTUKATUBHYIO MOJICITH.

Bapuanr | nHx BTp cpa 4TB NTH cOT BCK
1 I 3 2 9 2 8 S)
3 3 1 6 4 10 3
2 3 4 2 6 7 12 5
I 3 2 7 3 6 9
3 9 4 7 5 4 2 3
13 6 8 6 7 5 2
4 1 ) 3 ) 4 10 S)
2 3 2 7 5 9 4
5 1 5 2 6 2 9 8
1 4 3 7 7 11 6
6 8 3 5 4 3 2
9 7 8 8 5 6
7 2 6 4 6 7 10
2 5 1 7 5 11 15
8 15 ) 8 6 3 4
10 6 9 6 5
9 1 3 4 7 3 9
2 3 1 7 2 10
10 1 4 2 5 5 11 17
2 7 9 6 4 9 7

3amaga 5. B Tabnuie ykazan o0beM mpojax (Teic. py0.) 3a mocnenane 10 Hemens.

Henens 1 2 3 4 5 6 7 8 9 |10
O0béMm ponaxk | 4 5 5 6 9 9 8 | 10 | 11 | 13

Hatb nporuo3 o6béMa npojax Ha 11-10 Hexenmo MeTogamMu a) MPOCTOrO SKCIOHEHIH-
QJIBHOTO CITIAXKUBAHUS U 0) SKCIIOHEHIMAIBHOTO CIIIAXKUBAHUA C TIONPABKOM HA TPEH.
[Tporuo3 o6bema nmpojax Ha 1-to0 Henemo pasen Fi. 71 =0.

Bapuant| 1 2 3 4 5 6 7 8 9 10

o 07|08 | 09 |[075]08 | 04 | O6 | 03 | 0,2 | 0,65
B o4 { 0302|0504 03)|02]| 05| 04 ] 03
Fi1 3 2 2 3 2 3 4 2 2 3

Tema 7. OnHOMepHbIE BpeMeHHbIe PsSi/ibl
1. ApnurtuBHas U MyJbTUILTUKATHBHAS MOJEIIA BPEMEHHOIO Psja.
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[{uknuueckasi, TpeHI0Bas U caydaiiHas KOMIIOHEHTHI psija.

3aaul S5KOHOMETPUYECKOTO UCCIIEI0BAaHUSI BDEMEHHBIX PSOB.

ABTOKOppenALnOHHas (YHKIHUA PsiJia U BbISIBIEHUE CTPYKTYPBI psja.

AHaJIUTHYECKOE BIPaBHUBAHUE METOJOM CKOJIB3SIIEH CpeIHEN.

CriocoOb! Criaa)kuBaHMs: IPOCTOE M B3BELICHHOE CPEAHEE, HKCIOHEHIMAIbHOE CIIIaKu-

BaHUeE.

MozenupoBaHue CE30HHBIX M HUKIMYECKUX KOJICOaHUH.

8. MopenupoBaHue TEHACHIIUN BPEMEHHOTO PsAa, B TOM YHCIIE TPU HAJTMYUU CTPYKTYPHBIX
WU3MEHEHUM.

9. Tectol Yoy u I'yiiaparu.

SER A

~

JlomanrHee 3a1aHne
3amava 1. IMeroTcs MaHHBIE O BEJIMYMHE JOXOJa Ha OJHOTO YJIeHa CEMbH W pacxojia Ha
ToBap A:

IToka3zareins 1985r. | 1986r. | 1987 . | 1988 r. | 1989r. | 1990 .

Pacxonpl Ha TOBap A,

30 35 39 44 50 53
pyo.

JloxoJ1 Ha OHOTO YJie-

Ha cembH, % k 1985 . 100 103 105 109 115 118

1. Onpenenuth exeroaHble adCOMIOTHBIE TPUPOCTHI JOXOJI0B U PaCX0JI0B U CJIENATh BbI-
BOJIbl O TEH/CHIIMM PAa3BUTHUS KaXI0T0 psja.

2. llepeuncanTh OCHOBHBIC ITyTH YCTPAHEHUS TEHISHIIMN [T IOCTPOSHUS MOZIEIH CIIPO-
ca Ha TOBap A B 3aBUCHUMOCTH OT J10XOJa.

3. ITocTpouTh IMHEHHYIO MOJIEH CITPOCA, UCIIOJIB3YS TIEPBBIE PA3HOCTH YPOBHEH MCXO/I-
HBIX TUHAMHUYECKUX PSIOB.

4. [TosICHUTh SKOHOMHYECKHUH CMBICT KO3 (PUIIMEHTa PETPECCHH.

5. IocTpoiiTe MUHEHHYIO MOJIETh CIIpoca Ha ToBap A, BKIIIOUMB B HE€ (aKTOp BPEMEHH.
HuTepripeTpoBaTh NOIYUYEHHbIE TApaMETPBHI.

3anaya 2. Jlan 00bEM npoaax (Teic. py0.) 3a mocneanue 11 kBapranos.

KBapran 1/2(3|4]5|6|7|8|9 10|11

O6bémmpogaxk (4 |64 (5108|7912 14|15

JlaTh TpOTHO3 Ha CIEAYIONIME JIBa KBapTasia, MOCTPOWB: a) aJJUTUBHYIO MOJEIb, O)
MYJIbTUIIMKATUBHYIO MOJEIIb.

3amaua 3. B 3amade 2 mate mporHo3 Ha 12-if KBapTaja METOIOM IPOCTOTO SKCIIOHEHITH-
QJIBHOTO CTIQ)KUBAaHUS.

3amava 4. B 3amade 2 mate mporHo3 Ha 12-if KBapTaja METOIOM IPOCTOTO SKCIIOHEHITH-
QJIBHOTO CTTIA)KMBAaHUS C MONPABKOM Ha TPEH/I.

3amada 5. [To nanHbM 3a 30 MecsIIeB HEKOTOPOTO BPEMEHHOTO psifia Xt OBLIH ITOTyYEHBI
3HaYeHUs KOd(PPHUINEHTOB aBTOKOPPEISAIIMH YPOBHEH:

r 0,63
r 0,38
rs 0,72
rs 0,97
rs 0,55
I's 0,4
rs 0,65

1. OxapakTepu3oBath CTpYKTYpY psija.
2. BeiOpatp Hawmtydllee ypaBHEHHE aBTOPErpeccri, 000CHOBATH BBIOOP. YKa3aTh OO
BUJI YpaBHEHUSI.
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3amaua 6. Ha ocHOBe MOMECSIYHBIX JaHHBIX O YKCIIe OpPaKoB (ThIC.) B PETHOHE 3a MOCIIE -

HUC TpU roaa ObLIa MOCTPOCHA aAANTUBHAA MOACIIb BDECMCHHOI'O pAaa.

VYpaBHeHHE TpeH/1a BBITJISAUT CIEIYIOUIIMM 00pa3oM:
V.=25+003"-t¢,

IpU pacyere MapaMeTpoB TPEH A UCIIOIB30BAUCH (haKkTHYeCKre MOMEHTHI BpemeHH (t = 1;36).

CKOppeKTI/IPOBaHHHC 3HAYCHHS CE30HHON KOMIIOHCHTEHI:

CKOppEeKTUPOBAHHbBIE

Mecsn 3HAYECHUS CE30HHOMI
KOMITOHEHTBI
SuBapp -1,0
deBpaib 2,0
Maprt -0,5
Anpenb 0,3
Maii -2,0
Hrons -11
Hrons 3,0
ABrycr 1,0
CeHTs10pb 2,5
OxTa0pb 1,0
Hos6pn -3,0
Jlexabpb

1. Onpenenuth 3HaYEHUE CE30HHON KOMIIOHEHTHI 3a AeKaOphb.

2. Ha ocHoBe HOCTpOCHHOﬁ MOJCIN AaTb IIPOrHO3 O6IJ_[CFO qucjia 6paKOB, 3aKJIIFOYCHHBIX
B TCYCHHEC IICPBOI'0 KBapTaia CJICAYIoIIero rojaa.

Tema 8. U3yueHue B3auMocCBsi3eii 10 BpeMEeHHbIM psJaM
1. Ormenka B3aMMOCBSI3H JIByX BPEMEHHBIX PSIIOB.

2. MeTtoapl MCKITIOYECHHUS JIO)KHOW KOPPENSIUN: SIMMAHUPOBAHUE TEHJICHIINHU, TEPEX0] K
NpUpaLeHUsIM, BBeIeHHE (PAaKTOpa BPEMEHU B MOJEIIb.

3. KowunTerpamus BpemeHHbBIX psioB. Kpurepuit Durens — ['panrepa.

JlomalHee 3a1aHue
3amaua 1. JluHamuka BblIlTycka OpoayKuuu QOUHISHAWM XapaKTepusyeTcs IAaHHBIMU

(mia. $).

I'on | Beiyck l'on | Beimyck I'on | Bemyck I'on | Bemmyck
1961 1054 1971 2367 1981 | 14004 1991 | 23080
1962 1104 1972 2913 1982 | 13088 1992 | 23981
1963 1149 1973 3837 1983 | 12518 1993 | 23446
1964 1291 1974 5490 1984 | 13471 1994 | 29658
1965 1427 1975 5502 1985 | 13617 1995 | 39573
1966 1505 1976 6342 1986 | 16356 1996 | 38435
1967 1513 1977 7665 1987 | 20037
1968 1635 1978 8570 1988 | 21748
1969 1987 1979 | 11172 1989 | 23298
1970 2306 1980 | 14150 1990 | 26570

1. ITpoBecTH pacué€T mapamMeTpoB JIMHEHHOTO M SKCIIOHEHIIHATHLHOTO TPEH/IOB.
2. IlocTpouts rpaduky psiaa AMHAMUKA U TPEHIOB.
3. Be1Opath HanIydImuil BUI TPEH/Ia HA OCHOBAHUU TrpaduKoB U KOIPPUIIUECHTOB ACTEp-

MHHaIWH.
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Tema 9. /luHaMUYeCKHE IKOHOMETPUYECKUE MOJIeTH

1. SIBubie momenu bokca-/Ixenkunca (ARIMA moaenn).

2. KoMIoHEHTBI aBTOPErpEeCCHH U CKOJIB3AIIETO CPEIHETO.

3. UrepaTuBHas crpaterusi pa3pabOTKU MOJENU: MPOBEpPKa CTAMOHAPHOCTU Psla, BHIOOD
MCXOJTHOM MOJIEIIHN, OI[CHKA [TapaMeTPOB, aHAJIN3 OCTATKOB.

4. Mojenb aBTOPErpeccur ¢ pacmpeeaéHHbIM J1laroM mepBoro mopsaka (ADL momens),
ceenenne ADL(0,1) moxenu oOpaTabM ipeoOpa3oBanueM Koiika k moxenu Koiika.

5. Moguenu ¢ pacupenenéaabm tarom (DL moaenn): konedyHoMepHbIe (Jlark AJIMOH) U Oec-
KoHeuHoMmepHbie (MeTon Koiika).

6. HesBHble Monenu: MOJENb aJaNTUBHBIX OXKUAAHUNA, MOJIETh HEIOIHON KOPPEKTUPOBKH,
MOJEIb PAUMOHAIIBHBIX 0KUIAHUMN.

7. CaeneHue MOJIETH a/IalITUBHBIX OKUJAHHUM K MOJIENIN aBTOPErPECCHHU.

4.3. OuieHOYHbIE CPEACTBA JIIsl POMEKYTOYHON aTTECTALIUU.

4.3.1. TlepeueHb KOMIETCHIMA C YKa3aHHEM JTanoB WX (OPMHPOBAHHS B TIPOIECCE
OCBOEHUS 00pa3oBarenbHOU mporpammbl. [lokazarenn u KpUTepuH OLIEHUBAHUS KOMIIETEHIIUH C
y4eToM dTana ux (OpMHUPOBAHHSI.

Koa srana
Koa xomne- | HanmeHoBaHnue KoMIie- HaunMeHoBaHHe 3Tana ocBoe-
OCBOECHHS KOM-
TEeHIIHH TeHIIHH HHUSA KOMIIETeHIINHA
neTeHI N
[1IK-6 BJIaJIEHIE HAaBBIKAMU KO- T1K-6.3 CnocoOHOCTh MPUMEHSITH KO-

JUYECTBEHHOT'O U Kaue-
CTBEHHOI'O aHaJu3a MpU
OIICHKE COCTOSIHUSI HKOHO-
MHYECKOM, COITHAILHOM,
MOJIUTUYECKOU Cpeapl, Ae-
ATEIILHOCTH OPTaHOB TOC-
YAApCTBEHHOM BJIACTH
Poccuiickoit @enepanuu,
OpraHOB TOCYyAapCTBEHHOMN
BJacTu cyobekToB Poc-
cuiickou denepauuu; op-
raHOB MECTHOTO CaMo-
yIpaBjieHus, ToCyaap-
CTBEHHBIX 1 MYHHIIMNAJIb-
HBIX NPEAIPUATHI U
YUpEKICHUH, TOJIUTHYE-
CKHX MapTUH, OOIIECTBEH-
HO-TIOJIMTUYECKUX, KOM-
MEPYECKUX U HEKOMMEP-
YECKUX OpraHu3alni

HOMETPUYECKUE MOJICTH IS
MIPOTHO3UPOBAHHMS COLUAIILHO-
SKOHOMHUYECKHUX MOKa3aTesnei
COCTOSIHMSI M pa3BUTHUS SKOHO-
MHYECKOM, COIIMAIbHOM, ITOJIH-
TUYECKOU CPeJIbl ACSATEIHHOCTH
OpraHOB TOCYAapCTBEHHOM BIa-
CTH poccuiickoi (enepanuu,
OpraHOB TOCYAapCTBEHHOM BIa-
CTH CyObEKTOB POCCUNCKOH (e-
Jepalu, OpraHoB MECTHOTO
CaMOYIIpaBJIEHUs, TOCy1ap-
CTBEHHBIX 1 MYHUIIMITAIbHBIX
IPEANPUATHNA U YUPEIKIACHUH,
MOTUTHYECKUX MapThid, 00111e-
CTBEHHO-TIOJINTHYECKUX, KOM-
MEPYECKUX U HEKOMMEPUYECKUX
OpraHu3auin

JTan OCBOCHUS KOMIIe-
TEHLHU

IToxa3aTenan olleHUBAHUA

Kpurepnii onenuBanuns

I1K-6.3

CrocoOHOCTh MPUMEHSTH KO-
HOMETPHYECKUE MOJICTTH JJIS
MPOrHO3UPOBAHUS COLUAIIBHO-
9KOHOMMYECKHX ITOKa3areye
COCTOAHUA U pa3BI/ITI/I$I 3KOHO-

Onpenenser 3KOHOMETpUYe-
CKMI MHCTPYMEHTapHUM 1S
OLICHUBAHHUsI PECYPCOB C
YYETOM NOCJIEACTBUN BIUS-
HUS PA3IMYHBIX METOAOB U
croco0OB Ha Pe3yJIbTaThI

O60CHOBaHHO MTPUMEHSIET
9KOHOMETPUYECKHI UHCTPY-
MeHTapI/Iﬁ JJIs1 OLICHUBAHUSL
PECYPCOB C y4eTOM TIOCIIEA-
CTBHIH BIIMSTHUS PA3JIMIHBIX
METOJIOB M cIIOcO00B Ha pe-
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JTan 0OCBOCHHUS KOMIIe-
TeHIUU

IToxa3zaTenr oneHUBaAHUSA

Kpurepuii oueHuBanust

MHYECKOM, COIIUAILHOM, IIOJIH-
TUYECKOU Cpelibl IeATEIbHOCTH
OpPraHoB IOCYJapCTBEHHOM
BJIACTH POCCUUCKOM (eaepa-
[[MU, OPTaHOB TOCY/1aPCTBEH-
HOM BJIaCTH CYOBEKTOB POCCHIA-
CKOH (eeparuu, OpraHoB
MECTHOT'O CaMOYIIPaBJICHHUS,
roCyJJapCTBEHHBIX U MYHHUILIU-
NaIbHBIX MPEANPUATHI U
YUPEKICHUMN, TOJIUTUUECKHUX
napTuid, o0IIEeCTBEHHO-
MOJIMTHYECKUX, KOMMEPUYECKHIX
U HEKOMMEPYECKUX OpraHu3a-
07051

JeSITeIbHOCTH OPTaHOB IOC-
yZlapCTBEHHOM BJIaCTH poOC-
cuiickoil genepammu, opra-
HOB IoCyJIapCTBEHHOH BJIa-
CTH CYObEKTOB POCCUNCKON
¢benepauuu, OpraHoB MecT-
HOT'O CaMOYTIpaBJICHUS, TOC-
yIapCTBEHHBIX U MyHUIIH-
MAIbHBIX TPEANPUITAN U
YUPEKAECHUH, TOJINTHYECKUX
napTui, 001eCTBEHHO-
MOJUTUYECKUX, KOMMEpUe-
CKUX U HEKOMMEPYECKHX
opraHu3anui

3yJILTAThI JACATEILHOCTH Op-
TaHOB T'OCY/IapCTBECHHOM BIIa-
CTH POCCHIICKOH (enepanum,
OpraHoOB roCyapCTBEHHON
BJIACTH CYOBEKTOB POCCHIi-
CKOH (enepannu, opraHoB
MECTHOTO CaMOYyTIPaBJICHUS,
TOCYAapCTBCHHBIX U MyHHIIN-
HaTBHBIX TPEANPUSTHN 1
YUPEXICHUH, TOTUTHIECKUX
napTui, 00IeCTBEHHO-
HOJIUTHYECKHUX, KOMMepYe-
CKHX M HEKOMMEPYECKHUX Op-
ra"Hu3anum

4.3.2. TUnoBbIe OIIEHOYHBIC CPEICTBA

Koppensamus.

CoNoOA~WNE

WWRNNNNNNNMNNNNNNNR R RRRRRRRE R
FPOOXNDPTRONPOOONDURWNEO

BOl'lpOCLI K 3K3aMEHY

OcHOBHBIE 337ja4l IKOHOMETPUKH.

Ileny 5KOHOMETPUYECKOTO UCCIIEIOBAHMS.
KonnuecTBeHHBIE XapaKTEPUCTUKU CIIy4alHbIX BEJIMYUH.
[IpoBepka CTaTUCTUYECKHUX TUIIOTES.

JInneiHas nmapHas perpeccusi.

OneHka 3HaYUMOCTH JINHEWHOW NTApHOUM pEerpeccuu.
OcHOBHbIE NPEAIOCHUIKM METO/1a HAUMEHBIIINX KBaIPaTOB.
JloBEpUTENIBHBIE MHTEPBAJIBI ISl OLIEHOK ITapaMETPOB PETPECCHH.
MHuoxecTBeHHas nuHelHas perpeccus. OT6op pakTopos.
OneHka 3Ha4MMOCTH MHOKECTBEHHOW PETPECCHUHU B LIETIOM U 110 OTJEIBHBIM ITapaMeTPaM.
MHosxecTBeHHas perpeccusi ¢ GUKTUBHBIMH ITapaMeTpaMHu.

ITocnencTBus HapymeHUs IPEANOCHUIOK METO/1a HAUMEHBIINX KBaJpaTOB.
CBoiicTBa O11€HOK KO3 (DUIIMEHTOB PErPEeCCUM.
CraTtucTuka, ucroib3yemMas Ui IPoBepku (PaKTOPOB Ha MYJTbTUKOJUTUHEAPHOCTD.
I'eTepocke1acTUMHOCTH U €€ BUBI.
. ABTOKOppensus octatkoB. Kpurtepuit Jlapouna-YorcoHa.
CrniocoObl MPOTUBOACHCTBUS ABTOKOPPEIISIIIH.
OO600mIEHHBIN METO] HAMMEHBIIIUX KBAPATOB.
CucreMbl TUHEHHBIX OJHOBPEMEHHBIX ypaBHeHMH. Kiaccudukanus.
CrpykTypHas U nIpuBeeHHas popMa MOJEIH.
[Tpobnema naenTudukauu. CueTHOE MPaBUIIO.
KocBeHHBII METO/1 HAMMEHBIINX KBAIPATOB.
JIByXIIaroBelif METOJ] HAMMEHBIIINX KBAIPaTOB.
Bpemennoii psin. OOmiye noHATHS.
ABTOKOppenIroHHas GYHKIUS BPEMEHHOTO pAJia.
3aza4i 5KOHOMETPUYECKOTO UCCIIEI0BAaHUSI BPEMEHHBIX PSI0B.
Brienenue peryssipHbIX COCTaBISIOMIKUX BPEMEHHOTO psija.
MonenupoBaHue CE30HHBIX U ITUKINYECKUX KOJIeOaHUH.
[Iporno3 ypoBHel BpeMEHHOTO psijia.

MopenupoBaHue TEHASHIIUNA BPEMEHHOIO psia.
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32. OrueHka B3aMMOCBSI3H JIBYX BPEMEHHBIX PSIIOB.

33. KowunTerpamus BpeMEHHBIX PSIJIOB.

34. UrepaTuBHas cTpaTerus pa3pabOTKH MOJIEIH.

35. Mogensb ¢ pactipeneiaeHHbIM taroM. Jlaru AJMoH.

36. Mogenb aBTOperpeccuu. MeToa HHCTPYMEHTAIBHBIX IEPEMEHHBIX.
37. CeneHue MOJENU aaNITUBHBIX 0XKHUIAHUN K MOJICITH aBTOPETPECCHUHU.
38. Ormenka KauecTBa SKOHOMETPUUECKON MOJICIH.

39. Koaddunuent koppensiuu u GopMysl ero pacyéra.

IIxana oreHUBaHUSI

OrneHka 3HaHWN, YMEHUH, HABBIKOB MPOBOJUTCS HAa OCHOBE Oa/UIbHO-PEHTHHTOBOW CH-
crembl: 30% u3 100% (wmm 30 GammoB u3 100) - Bkiax B UTOrOBYIO OILCHKY IO pe3ysibTaTam
MIPOMEKYTOYHON aTTECTaIlUH.

[Ipu orneHnMBaHUM OTBeTa OOYYAIOMIETOCS B XOJ€ MPOMEKYTOYHOH aTTECTAIUU MOYKHO
OMHPATHCS HA CIACAYIOUINE KPUTEPHUH:

bamel

Kputepuit onenku

26-30

OOyuaronuiicst HoKa3bIBa€T BbICOKUN YPOBEHb KOMIIETEHTHOCTH, 3HAHUS MPOTrpamMM-
HOT'O MaTepuana, yaeOHOM, MepruoIndeckoil 1 MOHOTpapUIeCKON TUTEPATyPBI, 3aK0-
HOJIaTeNIbCTBA U MPAKTUKHU €r0 MPUMEHEHUS, PACKPHIBAET HE TOJIBKO OCHOBHBIE I10-
HATHUS, HO U aHATU3UPYET UX C TOYKU 3PEHUsl pa3IMuHbIX aBTOpoB. OOyuarommiics
MIOKAa3bIBAET HE TOJIbKO BBICOKUN YPOBEHb TEOPETUUYECKUX 3HAHUMU, HO U BUJIUT MEXK-
TUCHUILIMHApHBIE cBs3U. [IpodeccronanbHO, TPAaMOTHO, IMOCIENOBATEIBHO, XOPO-
IIMM SI3bIKOM YETKO M3JIaraeT MaTepuas, apryMEHTUPOBAHHO (POPMYJIUPYET BBHIBOJIBI.
3HaeT B paMkax TpeOOBaHUM K HaMpaBlICHUIO M MPOQIIIIO MOATOTOBKH 3aKOHOJA-
TEJIbHO-HOPMATUBHYIO M MpakTUyeckyro 06a3y. Ha Bompocsl oTBeuaeT KpaTko, apry-
MEHTHUPOBAHO, YBEPEHHO, 110 CYHIECTBY.

16-25

OOyuaromuiicst MOKa3bIBaeT AOCTATOYHBIH YPOBEHb KOMIIETEHTHOCTH, 3HAHUS MaTe-
pHAJIOB 3aHATUH, y4eOHOW U METOJMYECKOM TUTepaTypbl, 3aKOHOIATENIbCTBA U MPaK-
TUKU €ro MPUMEHEHUs. YBEPEHHO U NPO(eCcCHOHAIBHO, IPAaMOTHBIM SI3BIKOM, SICHO,
YeTKO M TIOHATHO H3JIaraeT COCTOSSHUE M CYTh BOIIPOCa. 3HAET HOPMATHUBHO-
3aKOHOJIATENIbHYIO U MPAKTUYECKYH0 0a3y, HO IPH OTBETE JOIYCKAET HECYIECTBEH-
Hble norpemHoctu. O0yJarouuiicss moka3plBaeT JOCTaTOYHbIN ypOBEHb Mpodeccuo-
HaJIbHBIX 3HaHWM, CBOOOJHO OMEpUPYyET MOHATHUSMHU, METOJAMHU OLIEHKH MPUHSATHS
pELICHUH, UMEET IPEACTABICHUE: O MEKIUCLUIIIMHAPHBIX CBA3X, YBSA3BIBACT 3HA-
HUs, TOJYYEHHbIE NPHU HU3YYCHHHM PA3JIMYHBIX IWUCLHIUIMH, YMEET aHAIU3UpPOBATh
IIPAKTUYECKHE CUTYalllu, HO JOIYCKAaeT HEKOTOPbIE MOrpeHOCTH. OTBET MOCTPOEH
JIOTUYHO, MaTepuall U3JlaraeTcs XOpOIIUM S3BIKOM, IpHUBIIEKaeTCd UH()OPMATHBHBIN
Y WUIIOCTPUPOBAHHBIN MaTepuas, HO IIPU OTBETE JOIyCKAEeT HEKOTOPHIE MOTPEIIHO-
cTu. Bonpockl He BBI3BIBAIOT CYNIECTBEHHBIX 3aTPYAHEHUM.

6-15

OOyuaromuiics OKa3bIBACT JOCTATOYHBIE 3HAHUSI MaTepHAlIOB 3aHATUH, HO MIPU OT-
BETE€ OTCYTCTBYET JIOJDKHAS CBSI3b MEXKIY aHAJIM30M, apryMEHTAalMedl W BBIBOJAMH.
Ha nocrasienHble 4jieHaMH KOMUCCHH BOIIPOCHI OTBEYAET HEYBEPEHHO, JOIYyCKaeT
norpemHocTd. O0yyaromuiics BiageeT NPakTHYECKUMHU HaBbIKaMU, MPUBJIEKAET WJI-
JIOCTPATUBHBIN MaTepHai, HO YyBCTBYET ce0sl HEYBEPEHHO MPH aHAN3€ MEXIUCIIH-
IUIMHApHBIX CBs3el. B oTBeTe He Bceraa MpUCYTCTBYET JIOTHMKA, apPTYMEHTHI IPUBJIIE-
KAIOTCS HEJOCTaTOYHO Beckue. Ha mocraBiieHHbIE BOIIPOCHI 3aTPYAHSAETCA C OTBETA-
MU, MIOKa3bIBAET HEAOCTATOYHO INTyOOKHE 3HAHUS.

0-5

OOyuaromuiics MOKa3bIBaeT ciadble 3HaHUS MAaTepUANIOB 3aHATUH, yueOHOM JnuTepa-
Typbl, 3aKOHOJATEJIbCTBA U NPAKTUKH €ro MPUMEHEHHUs, HU3KUU YpPOBEHb KOMIIE-
TEHTHOCTHU, HEYBEpPEHHOE U3JI0KEeHHEe Borpoca. OO0yJaromuiics MoKas3bIBaeT cladbIit
YPOBEHb NMPO(ECCHOHAIBHBIX 3HAHUH, 3aTPYAHACTCS IPH aHAIU3€ NPAKTHYECKUX CHU-
Tyauui. He MoXeT npuBecTH nmpuMeEphl U3 peanbHO npakTuku. HeyBepeHHO u jo-
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THYCCKU HCMOCJICAOBATCIIbHO HU3JIaract martcpuall. HeﬂpaBI/IHLHO OTB€YACT Ha BO-
IIPOCHI NI 3aTPYyAHACTCS C OTBETOM.

[IIkana nepeBoia ©3 MHOTOOAITBHOW CUCTEMBI B TPAJUIIMOHHYIO!

- o0OyuaromeMycst BBICTABIISIETCSl OLIEHKA «HEYIOBJIETBOPUTEIBHO» €CIH 00ydaronuiics
Habpas menee 50 6amios,

- OLEHKA «YAOBJETBOPUTEIBHO» BBICTABISCTCA INPH YCIOBUHU, €CIU OOydarommics
Habpai ot 50 1o 65 6amoB;

- OIICHKA «XOPOIII0» BBICTABIISICTCS MPH YCIOBUH, €cliu o0ydaronuiics Habpan ot 66 10
75 Gamos;

- OLIEHKA «OTJIMYHO» BBICTABISETCS MPHU YCIOBHH, eci oOyuarommuiicss Habpai ot 76 1o
100 6asoB.

100 GannoB BBICTABIIAETCS MPH YCIOBHUU BBIOJHEHHS BCEX TPeOOBAHUM, a TAaKXKe INPH
00513aTEILHOM TPOSIBIICHUHA TBOPYECKOTO OTHOIICHHUS K MPEIMETY, YMCHHH HAXOJUTh OPHTH-
HaJIbHBIC, HE COJIEepIKaIrecs B ydeOHUKAX OTBETHI, YMEHUU paboTaTh ¢ MICTOUHUKAMH, KOTOPHIE
COJICPKATCS TOTIOJIHUTEIILHOM JINTEPATYPe K KypCy, YMEHHH COCAMHSATH 3HAHUS, ITOJYYCHHBIC B
JAHHOM KYPC€ CO 3HAaHUSIMH JPYTUX TUCIUIUIHH.

4.4. Metonuueckue MaTepHualibl

[Ipouenypsl olieHUBAaHUSI 3HAHUN, YMEHHM, HABBIKOB U (WJIM) OMbITA JESATEIbHOCTH, Xa-
PaKTepU3YIOMUX dTarbl (OPMHUPOBAHUS KOMIIETCHIIMN TPOBOJSATCS B COOTBETCTBUU C Y CTaBOM
Axkanemuu (y1B. [locranoBnenuem IlpaBurenscrBa Poccuiickoit @enepaunu ot 12.05.2012 r. N
473), TlonoxxeHHEM O TEKYIIeM KOHTPOJIC YCIEBAEMOCTH O0YYAIOIIMXCS M MPOMEKYTOYHOU at-
tecraruu oby4varonuxcs B PAHXul'C (ytB. IIpukazom pektopa ot 30.01.2018 r. Ne 02-66), ITo-
pSIKE OpraHu3alMy U MPOBEICHUS MPAKTHKU O00YYaIOIIUXCs, OCBAUBAIOIINX 00pa3oBaTEIbHBIC
porpaMmBbl Beiciiero oopasosanus (yTB. [Ipukasom pekropa ot 22.01.2018 r. Ne(2-28).

VYcTHBIA onpoc SIBISIETCS OJAHMM W3 OCHOBHBIX CIOCOOOB IMPOBEPKU YCBOEHHUS 3HAHMM
oOyuaromuMucs. Pa3BepHyThIif OTBET CTYJEHTa JIOJKEH MPEACTaBIATh COO0M CBSI3HOE, JOrHye-
CKHM TIOCTIeIOBAaTEIbHOE COOOIICHNE Ha OMPEICICHHYI0 TeMy, IIOKa3bIBaTh €r0 yMEHUE IpuMe-
HATH OIpeJIeNIEHUs], PaBUJIa B KOHKPETHBIX ciaydasx. OCHOBHbIE KPUTEPUH OLIEHKU YCTHOT'O OT-
BETa: TMPABWJIBHOCTh OTBETA IO COAEPIKAHUIO; MOJIHOTA W TIIyOWHA OTBETA; JIOTUKA M3JIOKEHHS
MatepHaia (yUYUTBIBAeTCS YMEHUE CTPOUTH LIEJIOCTHBIM, MOCIe10BaTeIbHbIN pacckas, rpaMOTHO
MIOJIb30BATHCS CIIENUAITBHON TEPMUHOJIOTHEN ); HCITOJIb30BAaHHUE JOMOTHUTEIHHOTO MaTepraa.

5. MeToan4yeckue yKazaHus J1JIs 00y4al0UIUXCS 110 OCBOCHHIO JUCIHUILIMHBI

Memoouyeckue yKazanus no camocmoamenbHoU NOO20MOBKU K 3AHAMUAM JeKYUOHHOZ2O,
NPAKmu4ecKo2o u 1abopamopHo20 Mmunos:

IlonroroBka K 3aHATHSAM JOJDKHA HOCHUTH CHCTEMATHMYECKMH XapakTep. JTO MO3BOJUT
oOyudarorieMycs B OJIHOM 00bEMe BBIIOJIHUTH Bce TpeboBaHus npenoaasarens. OOydaromumces
PEKOMEHIYETCSl U3ydaTh KaK OCHOBHYIO, TaK U JOTIOJIHUTENBHYIO JIMTEPATYPY, a TAKXKE 3HAKO-
MUThCS ¢ IHTepHeT-UCTOYHNKAaMHU (CIIMCOK MPUBEAEH B paboueil mporpaMMe Mo JUCHUIUINHE).

Bonpocs! 1151 caMOCTOATENbHOM MOATOTOBKH (CaMOIIPOBEPKH):

HcTopus pa3BUTHS S5KOHOMETPUKH KaK HAYKH.

[Tpenmet s3xoHOMETpUKH. OlpenencHre SKOHOMETPUKH.

MeTtoom0r1s 5KOHOMETPUUECKOTO UCCIIEIOBAHMUS.

OO6nacTb NPUMEHEHHUS METOZ0B IKOHOMETPHKH.

THUIBI PKOHOMUYECKUX JTAHHBIX JIJIS1 9KOHOMETPUUYECKUX MOJIENei: TPOCTPaHCTBEH-
HbIE, BDEMEHHBIE Psi/Ibl, TAHEJIBHBIE IaHHBIE.

[TpoBepka runotes, 0HOCTOPOHHUE U ABYCTOPOHHUE KPUTEPHUH.

IIpuMepsl HE3aBUCUMOCTH CIIy4YalHBIX BEJIMYUH.

8. Ilpumepsl cTporoit GyHKIIMOHATHLHON 3aBUCHMOCTHU CITyYallHBIX BEJIMYUH.

agkrownE
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9. [Ilpumepsl CTATUCTUYECKON 3aBUCUMOCTH CITYYalHBIX JUCITUTIIINH.

10. DxoHOMHUYECKU IPUMEP pacyeTa BBIOOPOYHOTO CPEIHEro U BEIOOPOUHON AUCTIEp-
CHUH.

11. OmmbKu BBIOOPKH: CIy4YaiHbIE U CHCTEMAaTUYECKHE.

12. DxoHoMuYeckas HHTEpIIpETalns ypaBHEHUS PETPECCUU.

13. OcobeHHOCTH pabOTHI CO CTATUCTUYCCKHUMHE TaOJIUIIAMHU.

14. DxoHoMHYecKass HHTEPIIPETaLUs KPUBBIX DHIEIs.

15. IlpousBoxctBennas ¢pynkuus Ko66a-/lyrnaca.

16. Dddext macmTadba B IKOHOMETPUUECKHX MOCIISX.

17. MeTo1bl TEXHUUYECKOT'O aHAJIM3a KyPCOB BAIIOT aKIIUK U APYTUX aKTUBOB (OCLIUAILIS-
Top, nosoca boyauumkepa, MACD, Parabolic SAR, RSl u ap.).

18. DkoHOMETpHKA U SIKOHOMUYECKAsE TEOPHSL.

19. DkoHOMETpHKA U MaTEeMAaTHKA.

20. DKOHOMETpPHKA U CTATUCTHKA.

Memoouueckue ykazanus 01 00Y4AOWUXCS NO BbINOIHEHUIO KOHMPOIbHOU pabomul.
KoHTpobHbIe pabOThI SBJISIOTCS OAHOM M3 OCHOBHBIX ()OPM TEKYIIEr0 KOHTPOJIS MperoiaBaTe-
JeM paboThl 00YYArOIIET0Cs U MPEACTABISAIOT COO0H pelieHne 3a1a4. 3a1auu JODKHBI OBITh pe-
IICHBI C TOAPOOHBIM OOBSICHEHUEM.

Memoouueckue ykazanus 051 00YHAIOWUXC NO BLINOJHEHUIO 0OMawHux 3adanutl. J{o-
MAaIIHUE 3aJ[aH¥s HaIlpaBlIeHbl Ha (OpMHUpPOBAaHUE HABBIKA paObOTHI B HHPOPMAIIMOHHOUN cpele
JUIS CAMOCTOSITEIILHOTO PEIICHHUS SKOHOMETPUYECKUX 3a]1aY.

JlomanHue 3agaHusl TpeaHa3sHadeHbl U1 (POPMHUPOBAHMS y CTYIACHTOB MPAKTUYECKUX
HaBBIKOB B O0JIACTH MOCTPOCHHSI YKOHOMETPHUECKUX MOJEICH W NMPUMEHEHHS YKOHOMETpHYE-
CKHX METOJIOB UCCIICIOBaHUS.

[ToaroroBka BKJIIOYAET:

— H3y4YeHHE TeOpUU BOMPOCa, MOBTOPEHHUE MPU HEOOXOAMMOCTH paHee U3YUEHHBIX TEM;

— CaMOKOHTPOIIb U3y4YaeMbIX TEOPETUUECKUX BOMPOCOB: OTBET HA KOHTPOJIbHBIE BOMPOCHI O
TEME;

— BBISIBIICHHE B3aUMOCBSI3U B JPYTMMH TeMaMU (BOIIPOCaMH) Kypca;

— pelIeHue 3a7a4, BBIMOJHEHHE 3a/IaHui TI0 TeMeE.

B kauecTBe OCHOBHOIO Cpe/CTBa PEKOMEHIyeTCs TabmuuHbli mporeccop MS Excel,
TaK)Ke MOTYT OBITh UCIIOJIB30BAHBI U JPYTHe YKOHOMETPUUECKUE TAKETHI.

Pe3ynbpTaThl BHIMOTHEHHS JOMAITHETO 33MaHUs 0(OPMIIIOTCS OTYETOM, KOTOPBIN Tpe-
CTaBJISIETCS B DJIEKTPOHHOM BHUJIE.

6. Y4yeOHas quTepatypa u pecypcbl HH(POPMALMOHHO-TEJTIEKOMMYHUKAIIMOHHOM CeTH
"UHTepHeT", BKIKYAA NlepevYeHb YUeOHO-MeTOANYeCKOro odecneyeHus s
CaMOCTOSITe/IbHOM PadOThl 00Y4aIOIIUXCH M0 JUCHUILIIHHE

6.1. OcHoBHas JTUTEpaTypa

1. Kpemep H.III. DxoHomerpuka [DneKTpoHHBIH pecypc]: y4yeOHUK Ui CTYJICHTOB
By30B/ Kpemep H.III., ITytko B.A. — Dnektpon. TekcroBbie nanueie. — M.: FOHUTU-JIAHA,
2012. — 328 c. — Pexxum nocryma: http://www.iprbookshop.ru/8594 — S5C «IPRbooksy.

2. Mxwurapsa B.C. DkoHomerpuka [DNeKTpoHHBIH pecypc]: yueOHOe mocobue/
Mxurapsn B.C., Apxunosa M.IO., Cuporun B.Il. — DnekTpoH. TekcTroBele AaHHbIE. — M.:
EBpasmiickuii  oTkpeITBIA  mHCTHTYT, 2012, — 224 Cc. — Pexum  jgocryna:
http://www.iprbookshop.ru/11125 — 5bC «IPRbooksy.

3. Croxk, /1. Beegenue B axoHometpuky / I. Ctok, M. YOTCOH ; mep. ¢ aHTJI. ; MO HayY.
pen. ML.IO. Typynueoii. — Mocksa : M3znatensckuii qom «/leno» PAHXul'C, 2015. — 864 c.
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— (Axagmemuueckuii  yueOHuk). - ISBN 978-5-7749-0865-3. - Pexum npocrymna:
https://new.znanium.com/catalog/product/1043159

4. Hocko, B.I1. Oxonomerpuka. Ku. 1 : yue6nuk / B.Il. Hocko. — Mocksa : Jleno
PAHXuI'C, [6. r.]. — Yacts 1,2 — 2011. — 672 c. — ISBN 978-5-7749-0654-3. — Tekcr :
JJICKTPOHHBIA //  DJNEeKTpOHHO-OMOMMoTeuHast cucrtema «Jlamb» : [cahit]. — URL:
https://e.lanbook.com/book/74822 (mara oOpamenus: 25.07.2019). — Pexum nocryma: s
ABTOPH3. MOJIb30BATEIICH.

6.2. JlomotHUTEIbHAS JIUTEpaTypa

1. HosukoB A.W. DxoHOMETpHKA [ DIEKTPOHHBIN pecypc]: yuebHoe nmocodue/ Houkos
A.N.— DnexTpoH. TekcTroBble nanubie.— M.: [lamkoB u K, 2015.— 224 ¢.— Pexum nocryna:
http://www.iprbookshop.ru/14118 — 3BC «IPRbooks»

2. Opnos A.W. DxonoMeTrpuka [InekTpoHHbsiid pecypc]/ OpnoB A.M.— DIEKTpOH. TEK-
ctoBeie nanHbie.— M.: MHTepHeT-YHHBepcuteT UHbopmanmonnsix Texnonoruit (MHTYUT),
2016.— 677 c.— Pexum poctyna: http://www.iprbookshop.ru/16739 — 3BC «IPRbooks»

3. IIwrosa 3.B. DxoHoMeTpuKa [DIeKTpOHHBINA pecypc]: yaeOHoe mocobue/ [1IunoBa
3.B.— DmnexTpon. TekctoBbie naHHble.— CapatoB: Al [Iu Ap byke, 2015.— 148 c.— Pexum
nocryna: http://www.iprbookshop.ru/33864 — 3BC «IPRbooks»

4. DxoHoMmeTpuka [DnekTpoHHBI pecypc]: yueonux/ K.B. banaun [u ap.].— Onek-
TpOH. TekcToBble maHHble.— M.: [lamkoB m K, 2015.— 562 c— Pexum pgocrymna:
http://www.iprbookshop.ru/5265 — 35C «IPRbooks»

5. SlkoBneBa A.B. DxoHOMeTpHKa [ DNEKTPOHHBINA pecypc]: yueOHoe mocobue/ Skosie-
Ba A.B.— DnekTpoH. TekcToBble naHHble.— CaparoB: Hayunas kuura, 2012.— 223 ¢.— Pexum
nocryna: http://www.iprbookshop.ru/6266 — 3B5C «IPRbooks»

6. SkoBneBa A.B. DxoHOMeTpHKa [ DIEKTPOHHBINA pecypc]: yueOHoe mocobue/ SkoBie-
Ba A.B.— DnexTpoH. TekcToBble ganHbie.— Caparos: At [Tu Op Menuna, 2011.— 153 ¢.— Pe-
xuM nocryna: http://www.iprbookshop.ru/946 — DBC «IPRbooks»

7. Allan Timmermann Introduction to Special Issue of Journal of Financial Econometrics in
Honor of Hal White // Journal of Financial Econometrics, 2014, 12, 4, 615. - Society for Financial
Econometrics, 2014. - https://ideas.repec.org/a/oup/jfinec/v12y2014i4p615-617..html

8. Banerjee, Anindya Editorial Introduction to Special Issue on Large Data Sets. // Oxford
Bulletin of Economics & Statistics. Feb2013, Vol. 75 Issue 1, p1-5. 5p.

9. J. H. Stock, M. W. Watson: Introduction to Econometrics - Springer, 2011. -
https://ideas.repec.org/a/spr/stpapr/v52y2011i1p251-252.html

10. James J. Heckman, Apostolos Serletis Introduction to Econometrics with Theory: A
Special Issue Honoring William A. Barnett // Econometric Reviews, 2015, 34, 1-2, 1. - Taylor &
Francis Journals, 2015. - https://ideas.repec.org/a/taf/emetrv/v34y2015i1-2p1-5.html

11. Ksmepon 2.K. MukposkoHoMeTpHKa : MeTOAbl U X npumenenus: Kanra 1 Yuebnoe
nocooue / Kamepon D.K., Tpusenu I1.K., mep. ¢ anrn. nox Hayd. pexn. Hememena b. - M.:U]1 [emno
PAHXul'C, 2015. - 552 c.: 70x108 1/16. - (Axkanemuueckuii yueOHuk) (ITepermnér) ISBN 978-5-
7749-0955-1 - Pesxum nocryma: https://new.znanium.com/catalog/product/982080

12. Koamepon D.K. MHKpOIKOHOMETpHKA : METOIbI U WX NpuMeHeHus: Kuura 2 YueOHoe
nocobue / Kamepon O.K., Tpuseau ILK., mep. ¢ anrn. mox Hayu. pen. dememena b. - M.:1][ Jleno
PAHXuI'C, 2015. - 664 c.: 70x108 1/16. - (Akagemuueckuii yueounuk) (Ileperiér) ISBN 978-5-
7749-0956-8 - Pexxum mocryma: https://new.znanium.com/catalog/product/982081

6.3. YueOHO-MeTOIHYECKOE 00ecTeueHne CAaMOCTOSITeIbHOM PadoThI
1. Ky3neuoB U.H. Pedepatrl, KypcoBble 1 AUMIOMHbIE pabOThl. MeToauKa MOATOTOBKH U
opopmiteHnst [DIEeKTpOHHBIN pecypc]: ydeOHo-meronndeckoe mocoome/ Kysnermo M.H.— Dnek-
TpoH. TekcroBble naHHele— M.: JlamkoB u K, 2013.— 340 c.— Pexum pgocryma:
http://www.iprbookshop.ru/10962.html.— 3B5C «IPRbooksy.
2. KysnenoB U.H. Pedepatsl, KypcoBbie U TUIUIOMHBIE paboThl. MeToMMKa MOATOTOBKH U
opopmiteHnst [DIeKTpOHHBIN pecypc]: ydeOHo-meTonndeckoe mocoome/ Kysnero M.H.— Dnek-
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TpOH. TekcToBbie maHHble.— M.: JlamkoB wm K, 2016.— 340 c.— Pexum pocryma:
http://www.iprbookshop.ru/60500.html.— 5BC «IPRbooks».

3. I'pomkoBa M.T. Ilenarorvka BhICIIEH IIKOJIBI [ DJIEKTPOHHBIN pecypc]: yueOHoe mocobue
JUIsL CTYIGHTOB Tenaroruueckux By3oB/ I'pomkoBa M.T.— DneKTpoH. TEKCTOBBIE AaHHbIE.— M.:
IOHUTU-TAHA, 2015.— 446 c.— Pexum nocryma: http://www.iprbookshop.ru/52045.html.—
3BC «IPRbooksy.

4. OOpa3oBaTenbHbIC WHHOBAIMM U MPAKTHKH Kapbepbl: COOPHUK METOJMUYECKHX MaTepha-
J10B U cTtareil. — M.: M3garensckuit gom. «/lemo» PAHXul'C, .— 192¢c.

6.4. HopMaTUBHBbIE MPABOBbIE JOKYMEHThI

1. ®enepanbHblii 3ak0H «O0 WHPOpPMAIUK, WHPOPMAIIMOHHBIX TEXHOJIOTHAX W O 3aIlUTe
urdopmarun» (npunsat ['ocynapcteennoit Jlymoit 8.07.2006) No 149-D3// «Poccwuiickas razeta» OT
29.07.2006, Ne 165.

2. Pacnopsbkenue npaButenbcTBa Poccun ot 24 nexabpst 2013 roma Ne 2506-p o koHIenuu
pa3BUTHSI MaTeMaTH4ecKoro obpaszoBanus B Poccuiickoit @eneparmu. /»Cobpanue 3aKOHOAATENb-
crBa P®, 13.01.2014, Ne 2 (wacts 1) ct. 148.

3. O06 o6paszoBanuu B Poccuiickoit @enepanun: Penepanbublii 3akoH ot 29.12.2012 Ne273-
@3 (c mocneayrmuMy U3MEHEHUSIMU U JIOTIOJTHEHUSIMU ).

4. denepanbHBId TOCYIApCTBEHHBIM oOpazoBarenbHblil cranmapT 38.03.01 Dxonomwmka
(ypoBeHb OakanmaBpuaTa), YTBEpXKIEH MpHKa3oM MHUHUCTEPCTBOM 00pa3oBaHus U Hayku Poccum ot
12 nosi6ps 2015 r.Ne 1327 (3apeructpupoBano B Munrocte Poccun 30 HosiOpst 2015r., perucrparu-
oHHbIN HOMep 39906).

5. OOpa3oBaTenbHbId cTaHAApT Poccuiickol akaleMUH HApOJHOTO XO3SiCTBAa M Tocyaap-
cTBeHHOU ciryx0bl mipu [Ipesunente PO (yTB. mpukazom pexkropa Axagemun ot 18 asrycra 2016 r.
Ne 01-4567).

6.5. UuTepHeT-pecypcehl

http://www.i-exam.ru/ Eaqusslii HopTain HHTEPHET-TECTUPOBAHUS B chepe 0Opa3oBaHuUs
http://www.fxyz.ru Jlusneiinas ajareopa oHnaitn
DuimkIoneus skoHomucrta http://www.grandars.ru/
Bank 3amauq.ru http://bankzadach.ru/
Maremaruka. InTepakTHBHBIH 00yuaroumii kype - http://math.immf.ru/
Google Directory — Math (directory.google.com/Top/Science/Math). Karanor marema-
THYECKUX PECYPCOB, YIOPSAOUYEHHBIX 10 THITy U Tematuke. ConepKuT ccbliku Ha 6onee yem 12000
Be0-CalTOB.

7. http://ecsocman.hse.ru/net/16000049/ — denepanbHblii 0Opa3oBarenbHbiil mopTan ICM
(9KOHOMUKA, COLUOJIOTHSI, MCHE/KMEHT).

8. http://www.nlr.ru/ — Poccuiickast HaroHaabHast OMOIHOTEKA

9. https://n36.pd/ — HarmonanbHast aekTpoHHas OnbOnmoreka

10. http://www.rsl.ru/ — Poccuiickas rocynapcTBeHHast OMOIHOTEKA

11. http://econom.nsc.ru/jep/ BupryanbHast SkoHOMHYECKasi OMOIHOTEeKA

12. http://www.searchengines.ru/ — bubinoTeka MOMCKOBBIX CHCTEM

o~ E

6.6. Unble HCTOYHUKH

1. Bpaunosa O.B. DxoHoMeTpus [INEKTPOHHBIA pecypc]: MeToandeckoe nmocooue/ bpa-
mioBa O.B.— DnekTpoH. TekcToBble naHHBIe.— M.: Bcepoccuiickuil rocyaapCTBEHHBIM yHU-
BepcuteT kuaeMaTorpadun umenu C.A. I'epacumona (BI'UK), 2009.— 43 ¢.— Pexum nmocryma:
http://www.iprbookshop.ru.ezproxy.ranepa.ru:3561/62788.html.— 5BC «IPRbooks»

2. Konpakor H.C. Dxonometpuka. Yacte 1 [DeKTpOHHBIH pecypc]: yueOHOe TocoOue u
npaktukyM/ KongakoB H.C.— DnexkTpoH. TekcToBble 1aHHbIe.— M.: MOCKOBCKUI r'ymMaHuTap-
HBII YHUBEPCHUTET, 2015.— 100 c— Pexxum JOCTYyTIA:
http://www.iprbookshop.ru.ezproxy.ranepa.ru:3561/50676.html.— DBC «IPRbooks»

3. Kysnenoa E.B. DxonomeTrpuka [DnekTpoHHBIH pecypc]: yueOHoe mocooue/ Kysne-
nosa E.B., XX6anoa H.FO.— Dnextpon. TekcroBble nannble.— Jlumeuk: Jlunernxuii rocynap-
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CTBeHHBIM TexHuueckuii yHmBepcuter, OBC ACB, 2012— 82 c— Pexum pgocryma:
http://www.iprbookshop.ru.ezproxy.ranepa.ru:3561/22948.html.— DBC «IPRbooks»

4. Pennep A.I'. OCHOBBI PKOHOMETPHKH [DIEKTPOHHBIH pecypc]: yueOHoe mocobue/
Pennep A.I'., Crebynosa O.U., TykramsimeBa JI.M.— DnekTpoH. TekcToBbIe gaHHbIe.— OpeH-
Oypr: OpenOyprckuii rocyaapctBennbii yauBepeurter, 9bC ACB, 2009.— 156 ¢.— Pexum no-
cryna: http://www.iprbookshop.ru.ezproxy.ranepa.ru:3561/30069.html.— 3BC «IPRbooks»

5. Tumodeer B.C. Dxonomerpuka [DnekTpoHHBIN pecypc]: yueonuk/ Tumodeer B.C.,
QPaneenkoB A.B., Hlexongua B.}FO.— Dnektpon. TekcroBbie gannbie.— Hoocubupck: Hoo-
CHOMPCKUN TOCYAapCTBEHHBIM TeXxHUYeckui yHuBepcuteT, 2013.— 338 c.— Pexum mocrtyma:
http://www.iprbookshop.ru.ezproxy.ranepa.ru:3561/47703.html.— DBC «IPRbooks»

6. DxoHOMeTpHKa [DNEKTPOHHBINA pecypc]: mabopaTopHBI MPAKTHKyM/ — DIJIEKTPOH.
TEeKCTOBble JaHHble.— KoMcomomabck-Ha-AMype: AMYpCKUH TI'yMaHHUTapHO-IIEIaroru4ecKuii
rOCyJIapCTBEHHBII YHUBEPCHUTET, 2010.— 176 c— Pexxum JIOCTYTIA:

http://www.iprbookshop.ru.ezproxy.ranepa.ru:3561/22252.html.— DBC «IPRbooks»

7. DKoHOMeTpUKa AJisi OakanaBpoB [DneKTpoHHBIH pecypc]: yuebuux/ B.H. Adanacres
[ 1p.].— DnekTpoH. TeKcToBble JaHHble.— OpeHOypr: OpeHOyprckuil rocy1apcTBEHHbIN YHU-
BEPCUTET, 9BbC ACB, 2014 — 434 cC— Pexum JOCTYTIA:
http://www.iprbookshop.ru.ezproxy.ranepa.ru:3561/33668.html.— DBC «IPRbooks»

7. MartepuanbHo-TeXHHYeCKasi 6a3a, HH(PpOPMAIMOHHBIE TEXHOJIOTHH, IIPOrPAMMHOE
odecrnieyeHre U NHGOPMANMOHHBIE CTIPABOYHBIE CHCTEMbI

Jns mpoBeneHUs 3aHATUN MO AMCLUUIUIMHE HEOOXOOUMO CJENyIoLlee MaTepHalbHO-
TEXHUYECKOe oOecrieueHue: y4eOHbIe ayJAMTOPUH JUIsl MPOBEACHUS 3aHATHHA JICKIIMOHHOTO H
CEMHHAPCKOT0 THIIA, TPYIIOBBIX M HHIUBUAYAIbHBIX KOHCYJIBTAI[MH, TEKYIIEro KOHTPOJS H
POMEKYTOYHOM aTTECTAIIMH, TIOMEIIECHUS ISl CAMOCTOSITEIILHOM pabOoTHI.

[Tporpammuoe obecnieuenue: Microsoft Office Professional 2016.

HNudopmannonnsie crpaBounble cuctembl: Hayunas Oubmmoreka PAHXul'C. URL:
http://lib.ranepa.ru/; Hayunas SIIEKTPOHHASI oubnuoTexa eLibrary.ru. URL:
http://elibrary.ru/defaultx.asp; Harmonanbnas siekrpoHHas Oubamoreka. URL: www.nns.ru;
Poccuiickas rocymapcrBennas oubanoreka. URL: www.rsl.ru; Poccuiickas HanroHansHast 610-
JIAOTEKA. URL:  www.nnir.ru;  Dnektponnas  O6ubmunoreka  Grebennikon. URL:
http://grebennikon.ru/; DnextponHo-OubMMoTeYHass cuctema M3narensctBa «Jlamb». URL:
http://e.lanbook.com; DnexTpoHHO-OMOIHOTEYHAS CHCTEMaA FOPAUNT. URL: http://www.biblio-
online.ru/; Dnexkrponno-oubmuoreunas cucrema DbC IPRBOOKS: http://iprbookshop.ru/.

ba3sl 1aHHBIX:

Bloomberg: http://www.bloomberg.com/

Kommnanus "Emerging Markets Information Service" EMIS: http://www.securities.com

WudopmanmoHHblii pecypc 1o MHUpPOBOM SKOHOMHKe kommanuu International Monetary
Fund (IMF) / MexnyHnaponuoro BamrotHoro ®onpa: http://wwwe.elibrary.imf.org

DnexTpouHskIii pecypc Cbonds.ru: http://cbonds.ru/

Cucrema npoeccHOHaNBHOTO aHAIN3a PHIHKOB M KoMnanuil «Crapk»: http://www.spark-
interfax.ru/
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