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

1.1 Hucrumuaa b1.b.4 «DxoHOoMepuka (IPOJBUHYTHIM YpOBEHB)» 00ECIIEUHMBACT OBIIAJICHUE
CJIEIYIOIMMH KOMIETCHIUSMU:

Kon HaumenoBanue Konx HaumenoBanue JTara
KOMITETEHIIMN | KOMIIETEHIIUU sTana OCBOCHHUS | OCBOCHUS KOMIETEHIINH
KOMIETEHINH

YKOC-1 cnocoOHocTh  mpuMme- | YKOC-1.2 CIIOCOOHOCThH MTPUMEHSATH Me-
HSATH KPUTUYECKUIA TOJIOJIOTHIO  SKOHOMETpHYe-
aHallu3 M CHUCTEMHBIN CKOTO aHajiu3a JUIsl peleHus
MOJXOA JJISl PELICHHS npodecCHOHANBHBIX 3a/1a4
npodeccnoHambHbIX
3a1a4

YKOC-2 cnocobnocts  mpume- | YKOC-2.3 CIOCOOHOCTH pa3pabaThiBaTh
HATh TPOCKTHBIA TOJ- U Ppeal30BBIBATH HCCIENO-
X0 ~ TpU  pelIeHUU BaTEJIbCKUE MPOEKTHI, MPeay-
poheCCHOHATBHBIX CMaTPHUBAIOIINE  HCIOJIB30-
3aza4 BaHHE  DIKOHOMETPHUUYECKUX

METO/IOB

YKOC-4 CIOCOOHOCTh K KoMMy- | YKOC-4.2 CHOCOOHOCTh OCYILECTBIIATh
HUKaluu B YCTHOH U cbop ucxonHoi nHpopMaH
MUCBMEHHOM  opmax JUIS. TIPOBEACHUSI aHaIW3a U
HAa PYCCKOM H© HHO- NPEACTaBIATh UTOTOBBIC pe-
CTPaHHOM SI3bIKax JJIst 3ylAbTaTbl  MCCIENOBaTeNb-
pemieHust 3amgad  mpo- CKMX TPOEKTOB, IperycMaT-
¢deccuoHambHON  jed- pPHUBAIOIIUX  HUCIOJIb30BaHUE
TEJBHOCTH HKOHOMETPHUYECKUX METOJIOB

YKOC-5 ciocobHocTh padotars | YKOC-5.2 CIocOoOHOCTh BeCTH paboTy B
B KOJUIEKTHBE B cdepe KOMaH/I€ TPU BBHIOJHEHUH
cBoel mpodeccruoHanb- UCCIIe/IOBATENILCKOTO  TPOEK-
HOW eI TETBHOCTH, TO- Ta,  MPEIyCMaTPUBAIOIIETO
JIEpaHTHO  BOCIPHUHU- UCIIOJIb30BaHUE  HKOHOMET-
Masi COLHUAIbHBIC, OT- PUYECKUX METOIOB
HUYecKkue, KoH(peccuo-
HAJIBHBIC U KYJIBTYpHBIC
paznuuus

1.2B PE3YIbTATC OCBOCHUA JUCHUIIJIMHBI Y CTYACHTOB JOJIKHBI OBITh C(bOpMHpOBaHBIZ

OTO/TD
(mpu HANTMYUU

OCBOCHHA

npodcrangapra, UM | KOMIETEHIIUH

M0 pe3yJibTaramM

dbopcaifT-ceccun)

Kon JTamna

Pesynbrarel 00yueHus

npuMeHenne Metono- YKOC-1.2

JIOTUU DKOHOMETpHYEe-
CKOI'O aHaiau3a g
perieHus: npodeccuo-

HaJIbHBIX 3a1a4

HA ypOBHE 3HAHUU OOBSCHSET CONEp)KaHUE CIeny-
FOIMX MOHATUN W KAaTErOpUM: YCJIOBHS IMOIYYEHUS
HECMEIIECHHBIX, Y((EKTUBHBIX M COCTOATEIHHBIX
OIICHOK IapaMEeTPOB IKOHOMETPUUECKHX MOJIETICH;
[IPUHIIUITBI TTOCTPOSHUS] SKOHOMETPUYECKUX TECTOB

Ha YPOBHE YMEHHI CIIOCOOEH OLEHUBATh YpaBHEHUS
€rpecCrUy U UX CUCTEMBI; MPOBEPSATH YKOHOMETPH-
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UCCKHE TMIIOTC3bI

Ha YPOBHE HABBIKOB BIIAJICET HABBIKAMU OI[CHUBAHUS
ypaBHEHUI U CHCTeM ypaBHeHHit B EViews; HaBbI-
KaMHU TIPOBEJCHHS DSKOHOMETPUYECKHX TECTOB H
poBepkH runote3 B EViews

BBITIOJITHEHUHM ~ HUCCJIE-
TOBaTEIbCKOTO MPOEK-
Ta, IperycMaTpuBa-
IOIIET0  HCIIOJIb30Ba-
HUE  DKOHOMETpHYE-
CKHUX METOJIOB

pa3paboTka u peanmn- | YKOC-2.3 Ha ypOBHE 3HAHUU OOBSCHSET COJNEpKAHUE CICIY-
3aIusl KCCIIEI0BATEIb- [OIMX TOHSATHH W KaTeropuil: METOJbl aHaIH33
CKUX TIPOCKTOB, BPEMCHHBIX PSIOB; METOJIbI TPOTHO3MPOBAHUS Bpe-
MpeyCMaTPUBAIOIINX MEHHBIX PSIJIOB
MCIIO0JIb30BaHUE KO- HA YPOBHE YMEHHI CIIOCOOCH: MPOBEPSTH THIIOTE3bI
HOMETPUYIECKHUX Me- 00 WHTETPUPOBAHHOCTH M KOWHTETPUPOBAHHOCTH
TOJIOB BPEMCHHBIX PSIOB; CTPOUTH CIICHAPHBIC MPOTHO3BI
TMHAMUKHA BPEMEHHBIX PSJIOB
Ha YPOBHE HAaBBIKOB BJIQJICCT:  HABBIKAMU aHAJIH3a
W TPOTHO3UPOBAHUS OJHOMEPHBIX BPEMEHHBIX Psi-
noB B EViews; HaBbIkaMH aHaJii3a U MPOTHO3HPO-
BaHMsI MHOTOMEPHBIX BPEMEHHBIX psizioB B EViews
cOOp MCXOMHOH WH- YKOC-4.2 Ha YpPOBHE 3HAHUI OOBACHSIET COIEpKAHUE CIIETY-
dbopmaruu Juist po- IOIMX TOHSATHH W KATerOpHii: BO3MOXXHOCTH HC-
BC/ICHHSI aHATTN3a U M0JIb30BaHNS (UKTUBHBIX TIEPEMEHHBIX B 3KOHO-
MpEACTaBICHUE UTO- METPUYECKUX MOJICISIX; 0COOCHHOCTH YKOHOMETPH-
TOBBIX PE3YJIETATOB YCCKOT0 aHaJIM3a MaHEIbHBIX JaHHBIX
MCCIICIOBATEIICKUAX Ha YPOBHE YMCHHI CIIOCOOCH:  OCYIICCTBIISTH I10-
MPOCKTOB, MPEY- MCK W aHaU3 HAyYHOW JIMTEPATyphl 1O TEMATHUKE
CMaTpPUBAOIINX HC- peraeMoii 3aaun; OCYIIECTBISITh TOUCK CTATHUCTH-
M0JIb30BaHNE YKOHO- YCCKUX JIAHHBIX, HEOOXOJWMBIX JIJISi OICHUBAHUS
METPUYECKUX METO- HKOHOMETPHUECKON MOJeN
J10B HA YPOBHE HABHIKOB BIQJICET: HABBIKAMU UMITOPTHU-
pOBaHMS JTaHHBIX JUIS TPOBEICHUS SKOHOMETpPHUYC-
ckux pacyeToB B EViews; HaBbIKaMH OICHHBaHHSI
[PETPECCHOHHBIX MOJICNIeH aHa n3a MaHeIbHBIX JaH-
HeIX B EViews
pabota B komanse ipr| YKOC-5.2 Ha YpPOBHE 3HAHUI OOBICHIET COJIEpKAHUE CIEIY-

FOLMX MOHATHI U KaTeropuii: KpuTepuu BeIOOpa OI-
TUMaJIbHOU crienu(UKaluu 3KOHOMETPUYECKON Mo-
NeNy; MOCIEICTBUS OIIMOOK crelu(uKanuml 3KOHO-
METPUYECKON MOJIEITN

Ha YpOBHE yMeHHiIl crocoOeH: BbIOMpaTh HauOolee
000CHOBaHHYIO CTICIIU(UKAIIUI0 YIKOHOMETPUUYECKON
MoJienn;  (OPMYJIMPOBATH NMPAKTHUECKUE PEKOMEH-
Ay Ha OCHOBE aHAJIM3a PE3yJbTaTOB OIICHUBAHUS
HKOHOMETPHUYECKON MOJIEIN

Ha YpOBHC HABBIKOB BJIaJCCT. HABBIKAMH ILIIAHHUPO-
BaHUs OpraHU3aliy SKOHOMETPUUYCCKHUX UCCIICAOBA-
HI/II\/'I; HaBbIKaMU CPAaBHUTCIIBHOI'O aHaIM3a ajJlbTCP-
HATHUBHBIX CHCI_II/I(I)I/IKaLII/Iﬁ O9KOHOMCTPUYCCKUX MO-

nenen

2. O0bem U MeCcTO IMCHUILTHHBI B cTpykType OIT BO
O0BbeM TUCHUIIINHEI




O6mas tpynoemkocts bl.b.4 «OxoHOMeTpHKa (IPOABHUHYTHIM YpPOBEHB)» COCTAaBIISET
5 3au€THBIX eIMHUL. J(UCIUTUIMHA N3y4aeTcs BO 2 ceMecTpe.

KonnyecTBo akageMU4ecKHX 4acoB, BBIICICHHBIX Ha KOHTAKTHYIO pa0dOTy C MpernoiaBa-
TeJeM, Ha OYHO-3a09HOM (opMe 0O0ydeHHs cocTaBisieT 56 yacoB: jekuun — 14 gacos, nabopa-
TOpHBIE paboThI — 4 Yaca, mpakTuyeckue 3aHsaTus — 36 yacoB. CamocTosTenbpHas paboTa Ha 04-
HO-3a09HOH (hopme oOydenus coctapisgeT 90 yacos.

KonnyecTBo akageMU4eCKHX 4acoB, BBIICICHHBIX Ha KOHTAKTHYIO pa0dOTy C MpernoiaBa-
TeJeM, Ha 3a0uHOM (hopme oOyueHus cocraBiser 34 yaca: neknuu — 10 gacos, mabopatopHbie
paboTel — 4 yaca, npaktudeckue 3aHsaTHs — 20 wacoB. CamocTosTenpHass paboTa Ha 3a09HOMU
dbopme o0yueHus coctaisieT 137 qacos.

Mecto aucuuninnsl B ctpykrype OII BO

Huctunuaa bl.b.4 «OxoHOMeTprKa (IPOJBUHYTHIM YPOBEHB)» OTHOCHTCS K 0a30BOi
YaCTH JTUCIMILIMH MaruCTepCKOi mporpammal «I 0CyIapCTBEHHOE PETYIUPOBAHIE YKOHOMHUKH.

Jucuunnuna peanusyercs nocie uzydenus aucuuiuind b1.b.1 «Mcropus u meronosno-
rusi SKoHoMu4eckoi Hayku» u b1.b.2 «MukposkoHOMHKa (IIPOABHHYTHIH YpOBEHB)» (Tep-
BbIif ceMecTp). JlOCTHXKEHHE TIaHUPYEMBIX PE3yJIbTaTOB OOyUYEHUS CIIY)KUT OCHOBOH AJI H3Y-
yenust aucuuiiand b1.B.OJ[.11 «Teopus u npakThka IpOrHO3UpPOBaHUS M IPOrpaMMHUPOBAHUS
HAI[MOHAJILHOW YKOHOMUKWY», U3ydaeMoil B TpetbeM cemectpe, U b1.B.JIB.5 «OxoHomuueckas
OLIEHKA MHBECTHIIMI», H3y4aeMOil B UETBEPTOM CEMECTpE Ha 3a04HOI (opme 00ydeHHS U B TIsi-
TOM CEMEeCTpe Ha OYHO-3a09HOU (hopMe 00OyUeHus.

dopma MPOMEKYTOYHON aTTECTAllMU B COOTBETCTBHU C YUYCOHBIM IJIAHOM — dK3aMeH (2
ceMecTp).

3. Conep:kaHue M CTPYKTYPA JAMCHUILTHHBI

Ne ni/m HaumeHnoBanmne Tem O0beM TMCHUITHHBI (MOYJI1), Yac. Dopma
(pa3snenos), TeKyLIero
KOHTPOJIst
ycrneBaemMoCTH
**,
MPOMEKYTOUHO
i aTTecTanuu
**k*k
Bcero KonrakTHas padora odyyarommuxesa c | CP
npenoaaBarejieM
10 BUAAM Y4eOHBIX 3aHATHI
J | Jap | m3 [KCP
Ouno-3aounasn gpopma odyuenus
Tema 1 JIuneiiHple S5KOHOMETpPUUYECKUE 6 3 3 T
MOJEIHN
Tema 2 | Henunelinele 3kOHOMETpU- 6 3 3 T
YeCKHEe MOJCIH
Tema 3 OreHuBaHUE JUHEHHBIX ypaB- 7 4 3 3T
Henwuii perpeccun B EViews i
Tema 4 |IIpoepka CTATHCTHYECKHX TH- 7 4 3 3T
nore3 B EViews >
Tema 5 | OueHuBaHUE HEJIMHEHWHBIX pe-
IPECCHOHHBIX MOJIEJIEN B 7 4 3 3, T
EViews
Tema 6 |OueHnBaHUE PErpecCHOHHBIX
MOJEINeH ¢ reTepo-
CKEJJACTHIHOCTHIO M aBTOKOP- 7 4 3 3T
persiiieit octatkoB B EViews
Tema 7 | OnHOMEpHBIE MOZIETN BPEMEH- 7 3 4 T
HBIX PsIJIOB
Tema 8 | MHoromepHble MOJETH Bpe- 7 3 4 T
MEHHBIX PSIOB
Tema 9 AHamu3 ¥ NPOrHO3UPOBAHUE
OJHOMEPHBIX BPEMEHHBIX Ps- 6 2 4 3, T
108 B EViews




Tema AHaM3 M NPOTHO3MPOBAHHUE
10 MHOTOMEPHBIX ~ BPEMEHHBIX 12 8 4 3,T
psinos B EViews
Tema 11 | Cucremst OJIHOBPEMEHHBIX 6 2 4 T
ypaBHEHUI
Tema OueHHBaHHE CHCTEM OJHO-
12 BPEMEHHBIX  YpaBHEHHH B 8 4 4 3,T
EViews
Tema OneHuBanue Mozeneii ¢ orpa-
13 HMYEHHBIMU 3aBHCUMBIMHU TIE- 7 3 4 3, T
pemenHbiME B EViews
Tema OneHuBaHue Mojeneil aHa-
14 JIM3a IIaHEJIBHBIX JAaHHBIX B 7 3 4 3, T
EViews
Tema Y4eOHbli HCCIeI0BATENbCKUH
15 MPOCKT 44 4 40 I
[IpomexxyTouHas aTTecTanus 36 €]
Bcero: 180 14 4 36 90 36
3aounan popma o6yuenusn
Tema 1 JluHeltHbIe 5KOHOMETPUIECKUE 7 2 5 T
MOJIeTH
Tema 2 |Henuneitnsle 5KOHOMETpU- 7 2 5 T
YEeCKUe MOJISIIN
Tema 3 | OuenHuBaHue NUHEHHBIX ypaB-
N ] 7 2 5 3,T
HeHui perpeccun B EViews
Tema 4 |I[IpoBepka cTaTHCTHYECKHUX T'H-
more3 B EViews 7 2 > 3, T
Tema 5 |OueHnBaHNE HEMMHEHHBIX pe-
IPECCHOHHBIX MOJIENEH B 7 2 5 3, T
EViews
Tema 6 |OuenuBaHue perpecCUOHHBIX
MOJenei ¢ reTepo- 7 2 5 3T
CKEeJaCTHIHOCTHIO M aBTOKOP-
pesiimeit octatkos B EViews
Tema 7 OnHOMEpHBIE MOJIETH BPEMEH- 7 2 5 T
HBIX psIJIOB
Tema 8 | MHoroMmepHsle Mopaenu Bpe- 7 2 5 T
MEHHBIX PsIJIOB
Tema 9 AHanu3 W TPOrHO3UPOBAaHUE
OJTHOMEPHBIX BPEMEHHBIX psi- 7 2 5 3, T
noB B EViews
Tema AHanu3 W TNPOTHO3UPOBAHUE
10 MHOTI'OMEPHBIX BPEMCHHBIX 7 2 5 3, T
psiaos B EViews
Tema 11 | Cucremsl 3 OJHOBPEMEHHBIX 7 ) 5 T
ypaBHEHU I
Tema OlleHMBAaHHE CHUCTEM OJHO-
12 BPEMEHHBIX  YpaBHEHMH B 9 4 5 3, T
EViews
Tema OuenuBanue Mozeneit ¢ orpa-
13 HUYEHHBIMU 3aBHCHMBIMH i€~ 7 2 5 3, T
pemeHHbIMH B EViews
Tema OuennBanne Mojele aHa-
14 JIM3a TIaHENBHBIX JAaHHBIX B 7 2 5 3, T
EViews
Tema YueOHBbIi HcclleoBaTeIbCKUIT
15 HPOEKT 47 4 47 I
IIpomexxyTouHas aTTecTalnus 9 €]
Bcero: 180 10 4 20 137 9

Ipumeuanue:
**

yuebHoeo uccredosamenvckoeo npoekma (I1).

*

** — bopmbl npomescymounoll ammecmayui: Ik3amen (3).

— ghopmbl mexkyweeo konmpons ycnesaemocmu: mecmuposanue (T), pewenue 3adau (3). sawuma




Conepxanue IMCUUILTHHBI
Tema 1. J/InneiiHbIe IKOHOMETPUYECKHE MO/IEJIH.
Mogenps nuHeHHON perpeccun. Meron HauMeHbIIMX KBajapaToB. [IpoBepka runores. Te-
opema ['aycca MapkoBa. ['eTepockenacTUUHOCTh, ABTOKOPPEIALMS, MYJIbTHKOJUIMHEAPHOCTD.
DUKTUBHBIEC IEPEMEHHBIE.

Tema 2. HesinHeiiHbIe JKOHOMeTPUYECKHE MO EJIN.

JIuHeHOCTh MOZENHU MO MapameTpaM U nepeMeHHbIM. Jlorapudmuuecku TuHEHHas per-
peccusi U ee CpaBHEHHE € JIMHEMHOU perpeccueit. OlieHMBaHKEe MOJIeIel, HeTMHEHHBIX IO TMapa-
Metrpam. [Ipumepbl HEMMHENHBIX YKOHOMETPUUECKUX MOJEIIEH.

Tema 3. OuennBanme JJMHEHHBIX ypaBHeHHil perpeccun B EViews.
00630p unTepdetica mporpammbl EViews. Ouenka peiHounoit moaenu Y.1llapna. Onenka
PaBHOBECHBIX 3HAYCHUN MYJIbTHIUTMKATOPOB M BBISIBIICHUE HEIOOICHEHHBIX KOMITAHUH.

Tema 4. IIpoBepka cTaTHCTHYECKHX runmore3 B EViews.

IIpoBepka yCTOMYMBOCTH MapaMeTpoB peIHOYHOM Moxenu Y.Illapma Bo Bpemenu. Ilpo-
Bepka rumnore3 00 3PPEeKTUBHOCTH PAaOOTHI YINPABIAIOLIET0O WHBECTULHMOHHBIM HOPTQEneMm.
OneHka BIUSHUS HOBOCTHBIX COOOIIEHUH Ha JOXOJHOCTh aKLUH.

Tema 5. OneHHBaHUe HeJIMHEITHBIX perpecCHOHHBIX Moziesieii B EViews.

OneHuBaHue KpUBBIX OOyueHMs, Fe€JIOHUCTUYECKUX HMHJEKCOB LIEH C MOIpPaBKOM Ha Ka-
yecTBO. CpaBHEHHE TMHEWHBIX U JIOTapH(PMUYECKIX MOJIENIel [IeHO00pa30BaHus Ha I0oMa, KBap-
THUPBI, Ja4H.

Tema 6. OueHnBaHNe pPerpecCHOHHBIX MOJEJICH € reTepoOCKeJACTHYHOCTHIO U aBTO-
Koppesinueii ocratkos B EViews.

['eTepockenacTuuHOCTh U ee nociaencTsus. Tectsl Cnupmena, [N'onadenna-Ksannra, I'neit-
3epa, bporima-ITarana, Yaiita, Xapsu. B3BeuieHHblil MeTOI HaMMEHbIIMX KBaapaToB. [lompaBka
Vaiira. Onienka otjjaun Ha obpa3oBaHue o mMojenu Jx.MuHepa, BbIsIBIEHUE U yCTPaHEHUE Tre-
TEPOCKEIACTUYHOCTH.

ABTOKOppenALus OCTaTKoB U ee nocienctsust. Kpurepuit Jlapouna-Yorcona. Tect bpoii-
ma-I'ondpu. Merox Koxpeitna-Opkarra. OLieHuBaHue MOJENH CIIPOca Ha MOPOKEHOE, BBISIBIIE-
HUE U YCTPAHEHUE aBTOKOPPEISALUN OCTAaTKOB.

Tema 7. OnHOMepHBIE MO/1eJI1 BPEeMEHHBbIX PS/I0B.
Mozenu aHaTUTUYECKOTO BBHIPAaBHUBAHUS W aJalTHBHOTO NPOTHO3WpOBaHUs. ['mmoresa
€IMHUYHOTO KOpHA U ee mpoBepka. Moxenn ARIMA u GARCH.

Tema 8. MHOromMepHbIe MO/ie/ I BPEMEHHBIX PSAI0B.
ABTOpErpeccuoHHasi MOJIeNb pacIpeeeHHbIX J1aroB. Mojenb YaCTUUHON KOPPEKTHUPOB-
ku. Konnrerpauus. Bekropnas aBroperpeccus. [IpuunnnocTs no I'peitnmxkepy.

Tema 9. AHajIu3 ¥ MPOrHO3HPOBAHUE OJTHOMEPHBIX BPeMEHHBIX PsiioB B EViews.

Wmmnopt nanubix B EViews. [TocTpoeHre MporHo30B TUHAMUKH PAa3IHYHBIX BPEMEHHBIX
psnoB. PazpaboTka MoJenu MporHO3UPOBAaHUS TOILTUBHO-’HEpreTHueckoro 6amanca EBporeii-
CKOT'0 COH03a.

Tema 10. AHaIU3 U MPOTrHO3UPOBAHNE MHOTOMEPHBIX BpeMEHHBIX psAI0B B EViews.

Ornenka 3aBucumoctd dkoHOMHUK Poccun u CIA ot aunamuku 1ieH Ha HeTh. Ompene-
JIEHWE PaBHOBECHOTO Kypca pyostst K gosutapy u eBpo. OnennBanne VAR Makpo3KOHOMHYECKOM
nuHaMmukd Poccun u CIIIA.



Tema 11. Cucrembl OJHOBPEMEHHbIX YPABHEHU.

CrpykTypHast W mpuBeneHHass (GopMbl. YCIOBHS WACHTUDHUIHMPYEMOCTH. MeToasl ore-
HuBaHus cucteM. CucTeMa OJHOBPEMEHHBIX YPAaBHEHUU TUHAMHUKHU Pa3BUTHUS SKOHOMHKH Poc-
CHUH.

Tema 12. OueHnBaHHe CHCTEM OTHOBPEMEHHBIX ypaBHeHn# B EViews.

OneHuBaHue CUCTEMbl OJJHOBPEMEHHBIX YPABHEHUHN JUHAMUKU Pa3BUTHs SKOHOMUKH Poc-
cun. YTouHeHue cnenndukanun. PazpaboTka clieHapHbIX IPOTHO30B pa3BUTHUS SKOHOMUKH Poc-
CHH.

Tema 13. OueHuBaHue MojeJiell ¢ OrPAHMYEHHBIMU 3aBHCHMbIMHU IlepeMEHHbIMU B
EViews.

Monenu norut u npodut. Moienu ¢ ynops10ueHHbIM U HEYIOPSI0UEHHBIM MHOKECTBEH-
HBIM OTKJIMKOM. L{eH3ypupoBanHBIE perpeccuu. Mojaenu BeposSTHOCTH AcdoiTa U U3MEHEHUs
KPEAUTHOTO peUTHHTa OAaHKOB.

AHanmu3 (pakTopoB, ONMPEIEISIFONINX MMOBEACHUE HA PHIHKE TpyAa. AHAIU3 (aKkTOpPOB, OII-
pPENeNSIOUIMX TOTOBHOCTD IUIATUTH 32 COXpaHEHHE 0OBEKTOB MPUPOIHON cpelbl. AHAIN3 GaKTo-
POB, OIPEIEISIIOIINX COCTOSIHUE YEJIOBEYECKOI'O CHACThS.

Tema 14. OuennBanue Mojae/Ieil aHAIM3a NaHeJbHBIX JaHHBIX B EViews.

Oco0OeHHOCTH CTPYKTYpHI NMaHETIbHBIX JaHHBIX U €€ mpeumyliecTBa. Monenu ¢ Gpukcupo-
BaHHBIMU U cirydaiiHbIMU 3 ekramu. Tect Xaycmana. Crienudukarnmst MyHamaka.

Orenka 3aBUCUMOCTH 00BbeMa MPOoJIax TyHIA OT LIEHbI U pekiaMbl. OlleHKa 3aBUCUMOCTH
CTOMMOCTH JIOMa OT €ro XapakTepucTuK. OleHKa MPOU3BOJICTBEHHOW (DYHKIIMU TPEANpUATUHN
TOK.

Tema 15. YueOHbIii Hcciieq0BaTeIbCKUM IPOEKT.

[TocranoBKka 1enu U 3a1a4 uccienoBanus. Ilouck U M3ydyeHue HaydHOH JUTEpaTyphl IO
npo6neme. [louck u noaroroBka naHHbIX. OLEeHUBaHUE MoJieNiel U TpoBepka runores. opmy-
JMPOBKA BBIBOJIOB U pekoMeHAanui. OdopmiieHne u 3aiuTa oT4eTa.

4. MaTepuaJjibl TEKYLIEr0o KOHTPOJISI YCIIeBaeMOCTH 00yuaomuxcst 1 (hoOHI OLEHOYHBIX
CpPeACTB MPOMEKYTOYHOM aTTeCTAIMY 0 JUCHUIINHE
4.1. ®opMbI U METO/IbI TEKYILET0 KOHTPOJIS YCIIEBAE€MOCTH U MPOMEKYTOYHOM aTTecTAllUu.

4.1.1. B xome peanuzanuun guctmiinebl b1.b.4 «OxoHoMeTpuka (MPOJBUHYTHI YpPOBEHB)»
UCIIOJIB3YIOTCS CIEAYIOLINE METO/IbI TEKYLEr0 KOHTPOJIsl yCIIEBAEMOCTH 00yYarOIIUXCs:

MeTtoabl TeKyLero
Tema KOHTPOJISA
yCIEeBaEeMOCTH
Tema 1 JInHelHpIe 5KOHOMETPUYECKHE MOJEITH TectupoBanue
Tema 2 HenunetHple 5KOHOMETPUUECKHE MOJIEIN TectupoBanue
Tema 3 OrieHnBaHue TUHEHHBIX ypaBHEHHH perpeccun B EViews Pemenne 3anay,
TECTUPOBAHUE
Tema 4 [MpoBepka cratucTudeckux runore3 B EViews Pemenne 3anay,
TECTUPOBAHUE
Tema 5 OreHMBaHUE HEJTMHEHHBIX PETPECCHOHHBIX MozecH B EViews Pemenne 3amau,
TECTUPOBAHUE
Tema 6 OueHuBaHUE PErPECCUOHHBIX MOJIENIEHN C TeTepo- Pemenue 3anau,
CKEJITACTUYHOCTBIO M aBTOKOPPEIISAIMel ocTaTkoB B EViews TECTUPOBAHUE
Tema 7 OpHOMEpHBIE MOJEIN BPEMEHHBIX PsJIOB TectupoBanue
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Tema 8 MHoromMepHbi€ MO BPEMEHHBIX PAJIOB TectupoBanue
Tema 9 AHalli3 ¥ MPOTHO3UPOBAHHUE OJIHOMEPHBIX BPEMEHHBIX PSIOB Pemienue 3amau,
B EViews TECTUPOBAHUE
Tema 10 | AHanu3 ¥ NIPOTrHO3UPOBAHNE MHOTOMEPHBIX BPEMEHHBIX PSJI0B Pewenne 3anay,
B EViews TECTUPOBAHUE
Tema 11 | Cuctembl OTHOBPEMEHHBIX YPaBHEHUN TectupoBanue
Tema 12 O1leHMBaHUE CUCTEM OJHOBPEMECHHBIX ypaBHeHHI B EViews Pemenne 3amau,
TECTUPOBAHUE
Tema 13 OueHuBaHue MOJIeNIe C OTPAHUYCHHBIMU 3aBUCUMbBIMU TIE€pe- Pemenne 3amau,
MeHHbIMH B EViews TECTUPOBAHUE
Tema 14 OreHrBa"ue MOJIENIEN aHaIM3a MTaHENbHBIX JaHHbIX B EViews Pemenue 3amau,
TECTUPOBAHUE
Tema 15 | YueOHblil ucclie10BaTENbCKUNA TPOEKT 3amuTa yueOHOro
HCCIIeIOBATEIBCKOTO
MIPOEKTA

4.1.2. [TpomexkyTOIHAS aTTECTAIUS TIPOBOAUTCS B OpME dK3aMEeHA B YCTHOU (hopMe.

4.2. MarepuaJjibl TeKylIero KOHTPOJIsI YCIIeBAeMOCTH.

[IpenonaBarens OLIEHUBAET YPOBEHb IOJrOTOBIEHHOCTH OOYYAIOUIMXCS K 3aHATHIO I10
CIIEYIOIUM MTOKA3aTeIsAM:

- CIIOCOOHOCTH pelIaTh 3aJlaur [0 OLIEHUBAHUIO U MHTEPIPETALUU S3KOHOMETPUYECKUX MoJienel,
AQHAJIOTUYHBIE YK€ PACCMOTPEHHBIM B IpoLiecce 00yueHHS;

- IPOXO’KJICHUE TECTUPOBAHNUS;

- KauyecTBO peaju3alliyd Yy4yeOHOIro MCCIEI0BaTeIbCKOrO0 MpoeKTa (Ha 3aKIIOYUTEIbHOM
NPaKTUYECKOM 3aHATHH).

OneHka 3HaHWI, yMEHUH, HABBHIKOB IIPOBOJIUTCS HAa OCHOBE OaJUIbHO-PEUTHHIOBOMN
cucteMmbl. Bxmax mo pesynbraraM IOCEIIAEMOCTH 3aHATUM, AKTUBHOCTH Ha 3aHSATHSX,
JEMOHCTpAILMK CIIOCOOHOCTH CaMOCTOSITENbHO U YBEPEHHO CIPABIIATHCA ¢ YUEOHBIMM 3a7auaMu,
OTBETOB Ha TECTOBBIE 3aHATHUS, peau3allii Y4eOHOTI0 UCCIIE0BATEIbCKOTO MPOEKTa COCTABIISAET
70% u3 100% (70 6anyoB u3 100) B nTOroBoii 0auibHOM OLIEHKE IO KypCY.

Ipumepsnl yueOHBIX 32/1a4 Il pellleHUs1 B KOMIIBIOTEPHOM KJjacce:
3agaua 1.
B ¢aiine bottle.wfl nmpuBeneHs! cnenyrome 1aHHbIE:
company — Ha3BaHUE KOMIIAHUHU, TPUHAJIEKAIIEH K CEKTOPY MPOU3BOJICTBA HAITUTKOB,
pe - 3HayeHue MynbTUIUIHKaTopa P/E mis qaHHOM KOMIIAHUY;
g — TeMITbI MPUPOCTA MPUOBLITN KOMITAHUU B OJIMKaiIIIKe TObI IO OIICHKAM aHAITUTHKOB;
sd — cpetHEKBaPATHUECKOE OTKIIOHEHUE IOXOIHOCTH aKIMi KOMITAHUHU (MEpa PUCKa).
C HCronbp30BaHUEM CPABHUTENBHOTO TIOIX0/1a K OIIEHKE OM3Heca U MOAETH MHOKECTBEHHOM JTH-
HEWHOW perpeccuu TpeOyeTcs ONpe/eNuTh CIPaBeIUBbIC 3HAUCHUS MYJbTUILIMKaTOpoB P/E
JUTSE KOMIIAHUHM ¥ BBISIBUTH KOMITAHWH, aKIIUM KOTOPBIX OONAIAr0T HAHOOIBIINM IMOTEHIIMATIOM
pocTa 1 HauOONBIITMM PUCKOM CHIKEHHSI PHIHOYHOM IIE€HBI.
3amaua 2.
B oaiine country.wfl npuBeeHs! crieayroye JaHHbIE:
country — OykBeHHBIN UACHTU(DUKATOP CTPaHbI;
pe - 3Hauenue MyasTUILInKaTtopa P/E 1 GoHg0BOr0 HHAEKCA JaHHOM CTPAHbI;
g — TeMribl mpupocTa peanbHoro BBII B Onmkaiiiiie ro/ibl Mo OlleHKaM aHaJIUTHKOB,
I — YPOBEHB MIPOIICHTHBIX CTABOK PBIHKA TOCY/IAPCTBEHHBIX OOJIUTaIINA,
risk — skcriepTHas OlleHKa YPOBHSI MHBECTUIIMOHHBIX PUCKOB (MHIEKC EUuromoney).
Ha ocHoBe ncnonb30BaHus CPaBHUTEIHHOTO MOAX0a U MOAECIN MHOKECTBEHHOM JTMHEMHOU pe-
rpeccur TpeOyeTcsl ONMPeIe/IUTh CIpaBeIIMBbIC 3HAUCHUS MYJIbTUIUIMKaTOpoB P/E mist Gpoumo-
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BBIX WHJICKCOB PA3JIMYHBIX CTPaH U BBISIBUTH HAIMOHAIBHBIC (DOHIOBBIC PHIHKH, KOTOPHIE 00Ja-
JAI0T HauOOJIBIIUM MOTEHIIUAIOM POCTa U HAUOOJBIIUM PUCKOM CHUKEHUS LIEH aKIUH.

3anaya 3.

B oaiine petrol.wfl npusenens! cieayromye qaHHbIE:

company — Ha3BaHHWE KOMIIaHUH, IPUHAIISKAIICH K HEPTETra30BOMY CEKTOPY SKOHOMUKH

pbv - 3Hauenue myapTUIUIHKaTOpa P/BV 1151 TaHHOW KOMITAaHWH;

roe — peHTabebHOCTh COOCTBEHHOTO KallMTala JaHHOW KOMIIaHHH,

sd — cpeaHEKBaAPATHIECKOE OTKIOHEHUE JOXOMHOCTH aKI[Mii KOMIIAaHUHU (Mepa PHCKa).

C HCIONb30BaHUEM CPABHUTEIIBHOTO TIOIX0/1a K OIICHKE OM3HEca U MOJCIM MHOKECTBEHHOM JIH-
HEWHOU perpeccuu TpeOyeTcsi ONpPECIUTh CIpaBeUIMBbIC 3HAUCHUS MYJIbTUILTUKATOpoB P/BV
JUTSE KOMIIAaHU W BBISIBUTH KOMIIAHHWH, aKIMU KOTOPBIX OOJIATAIOT HAUOOIBIINM MOTCHIIUATIOM
pocTta ¥ HauOOJIBIIIMM PUCKOM CHIKEHUSI PHIHOYHOM 1IEHBI.

3anaua 4.

B daiine keynes.wfl npuBeneHsl cieayromume JaHHbIE:

P — TOXOIHOCTH MOPT(hENs, B KOTOPHIA pa3MeIleHbl aKTHBBI dHIayMeHTa KeMOpHIKCKOTO YHU-
BepcuTeTa U KoTopbiM ynpasisin Jx.M.Keitnc, no ronam 3a nepuog ¢ 1928 o 1945 r.;

M — JOXOJIHOCTb PbIHKA akuii BenukoOputanuu mno rogam 3a nepuof ¢ 1928 mo 1945 r.;

rf — mpoleHTHasT CTaBKa MO0 KPaTKOCPOYHBIM OOJIMTAIlUsIM Ka3HauyekcTBa BenmukoOpuTaHuHU 10
rojam 3a nepuoa ¢ 1928 mo 1945 r.

Tpebyercs oxapakrepuzoBarh ctuiib [Ix.M.KeliHca kak mOpTQENbHOTO yNpaBisIoONIero 1 olle-
HUTh €ro CIOCOOHOCTh TMEPEUTPHIBATH PBIHOK, HCIONB3Ys TMOAXOM, NPEII0KECHHBIN
M./Ixxencenom Ha ocHoBe Mmoxenun CAPM. Kpome Ttoro, TtpeOyercs OLEHUTH CIIOCOOHOCTh
JIx.M.Kelinca nporHo3upoBaTh CPABHUTEIbHYIO JUHAMUKY PBIHKOB aKLUK U 0OJUranuii U Kop-
PEKTUPOBATH OETY CBOEro MOPT(RENs ¢ yueTOM MEPCIeKTUB POCTa WU MaJeHUs PhIHKA aKIUN B
OnmxkaiiieM Oyayuiem.

3agaua 5.

B ¢aiine events.wfl npuBeaeHsI ClieAyrOIINE TaHHBIE:

market — moxomHOCTh phiHka akiuii CIIIA 3a COOTBETCTBYIOIINI MECSII;

rkfree — moxomHocTh kazHaueiickux Bekceneid CIIIA B COOTBETCTBYIOIIEM MECSIIE;

CONOCO - TOXOAHOCTH aKIMil kommanuu CONOCO 32 COOTBETCTBYIOIINI MeCHII;

dupont - moxoaHOCTH akimii Kommanuud Dupont 3a COOTBETCTBYIOIIHI MECHII,

dow — 10X0AHOCTh aKIuit KoMmaHuu DOW 3a COOTBETCTBYIOIIHIA MECHII;

dum — ¢ukTHuBHas nepemMeHHas, paBHas | jais nepuoja, koraa Dupont u Dow Benu 60pe0Oy 3a
noryiomuieHre Conoco, u 0 B Ipyrue MecsIibl.

TpeOyetcst oneHuTh O6eTa-kodPdunnenTs! akiuii kommanuit Conoco, Dupont u Dow, a Takxke
OTIpeIeNIUTh, KaK OTpa3uiach Ha pe3yibTaTax aKIMOHEPOB TPeX KOMITaHUU 3Ta O60ph0a, 3aKOH-
YUBIIasiCs MoTiomeHueM kommaauu Conoco kommanueir Dupont.

3anaua 6.

B odaiine poly.wfl npuBenens! cieayromnye 1aHHbIE:

CUMP — HAKOIUIEHHBIH 00bEM MPOM3BOACTBA MOJMATUIICHA TIO TOJIaM Ha 3aBOJE MO MPOHU3BOJ-
CTBY TIOJIUATUJICHA,

ucostp — cpenHue U3AEPAKKH MPOU3BOICTBA MOJIUITUIICHA.

Tpebyetcst mocTpouth rpadUuecKu U OIICHUTh YKOHOMETPUUECKH KPUBYIO OOyUEHHUS I 3aBOJia
M0 MPOU3BOJICTBY MOJIMITUIICHA.

3amaua 7.

B ¢aiine chow.wfl npuBeeHs! ciaenyrolue TaHHbIE IO Pa3HBIM MOJIENISIM KOMITBIOTEPOB:

year — KaJleHJapHbIi TOJ;

rent — CTOMMOCTB apeH 1bl KOMITBIOTEPA;

acCess — CKOpPOCTh YTEHUSI U 3aMKCH HA JKECTKUN JUCK KOMIBIOTEPA;

mem — o0BbeM OTepaTUBHON AMSITH KOMITBIOTEPA,

mult — Bpemsi BBIMOJIHEHHUS OTICpAIIMH YMHOKCHHS.
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TpebyeTcs MOCTPOUTh TeIOHUCTHUCCKUN HMHACKC IIEH HAa KOMIBIOTEPHI, YIUTHIBAOIIUN YIIyd-
[IEHHE MX TEXHUYECKUX XapaKTEPUCTHUK.

3agaua 8.

B oaiine cole.wfl npuBeacHs! clieayromue TJaHHbIC:

year — KaJeHIapHbIi TOJ;

price — 1ieHa )eCTKOro JI1CKa,

Cap — EMKOCTh JKECTKOTO JIMCKa;

speed — CKOPOCTh YTCHHS U 3AIMCH JaHHBIX MPH pabOTe C KECTKUM JUCKOM.

Tpebyercs MOCTPOUTH TeIOHUCTUYCCKUN MHICKC IIEH Ha )KECTKUE TUCKH, YIUTHIBAIOIIUHN yiIyd-
HIEHUE UX €MKOCTH U CKOPOCTH YTEHHUS U 3aIIHCH.

3agaua 9.

B oaiine housing.wfl npuseens cieayromnye JaHHbIE:

price — 1ieHa J0Ma C MPHUJICTAIOIINM 3eMEIbHBIM YU4aCTKOM;

lotsize — pa3mep 3eMenbHOTO yyacTKa,

bathrms — konM4ecTBO BAHHBIX KOMHAT B JIOME;

bedrooms — koJIM4ECTBO CHAJIEH B JIOME;

driweway — Hanmuuue ya00HOH MOABE3THON JOPOTH K JIOMY;

fullbase — Hanrure 060PyYIOBAHHOTO MMO/IBAIIA;

garagepl — koIMYecTBO MECT B Tapake;

gashw — Haau4ne ra3oBOro OTOILICHHMS;

prefarea — pacmonoxeHnue JoMa B IPECTHIKHOM paioHe;

recroom — HaJim4ue B JOME KOMHATBI OTAbIXA;

stories — KoJIM4eCcTBO dTa)xel B JJOME.

Tpebyercst OLIEHUTH JIMHEHHYIO U JorapudMUUYECKyIO (JUHEHHYIO B JorapudmMax) 3aBHCUMOCTD
IICHBI JIOMa C TPUJIETAIOIIAM 3eMETbHBIM Y4aCTKOM OT Pa3InYHbIX (PaKTOPOB U YCTAHOBHTH, Ka-
Kasl U3 3TUX crierudukanuii 0oyiee aleKkBaTHA UMEIOIIUMCS TaHHBIM.

3amaya 10.

B ¢aiine flats.wfl npruBeneHs! cieayromniye TaHHbIC:

price — 1ieHa KBapTHUPBI,

totsp — oOmras miuomaas KBapTHPHI,

Kitsp — mutomaap KyxHH;

dist — paccrostHre OT HEHTpa ropo/a,;

walk — raroBast JOCTYITHOCTH METPO;

metrdist — paccrosiue 10 OFKaIel CTAHIIMA METPO B MUHYTaX XO/Ib0bI MEIIKOM (€CITH METPO
HAXOJUTCS B 30HE IIaroBOWM JOCTYITHOCTH OT KBapTHUPHI) MM B MHHYTaxX IMMOC3JKH Ha 0O0IIe-
CTBEHHOM TPaHCIOPTE (B MPOTUBHOM CJIyyae);

floor — HopMasTBHBIH ATax (HEe IEPBBIA U HE MOCIICAHUN);

bal — vanmnune Gankona;

brick — stBisteTcst TH TIOM KMPIHYHBIM;

tel — nanmume pukcupoBaHHoi TeneHOHHON CBSI3H;

ro0ms — KOJIMYECTBO KOMHAT.

Tpebyercs:

- OIIEHUTDH PETPECCHOHHYIO 3aBUCHMOCTh CTOMMOCTH KBapPTHUPBI OT pacCMaTPHBAEMbIX (pakTOpOB
(He BKJIIOUYAsl KOJTMYECTBO KOMHAT);

- TIPOBEPHUTH TUITOTE3Y O TOM, YTO CTOMMOCThH KBAJPATHOTO METpa HE MEHSETCS MPH U3MCHEHUHU
TUIOIAN KBAPTHPHI;

- OMpPECNTUTh JOJI0 IUIOMAAN KyXHH B OOIIEH IUIOMAAX KBapTHPBI, KOTOPass MaKCHMH3HPYET
CTOUMOCTh KBapTHUHI,

- ONPEICIUTD, PA3IHYAIOTCS JIH KOA(PPHUIIMEHTHI STaCTHYHOCTH CTOMMOCTH KBApPTHUPHI 0 001t
IUIOIAAM KBAPTUPBI M PACCTOSHHUIO OT I[EHTpa TOpoja IJisi OJHOKOMHATHBIX, ABYXKOMHATHBIX,
TPEXKOMHATHBIX U YE€TBIPEXKOMHATHBIX KBAPTHD.

3agaua 11.
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B ¢aiine manag.wfl npuBeneHs! cieayomme JaHHbIE:

PErs — YiCIEHHOCTD MePCOHaNa KOMIIAaHUH,

manag — YUCIEHHOCTb JIUII, 3aHUMAIOIIUX PYKOBOISIINE TOJKHOCTH.

Tpebyercss OLEHUTH 3aBUCUMOCTh UYHCICHHOCTH PYKOBOAMTENEH OT YHCIEHHOCTH IMepcoHala
B3BELICHHBIM METOJOM HaWMEHBIIUX KBAJPaTOB, MPEAIOJIAras, YTo CPEeAHEKBAIPATUIECKOE OT-
KJIOHEHHE OCTATKOB IMPSIMO MIPOMOPLUOHAILHO 3HAUEHUIO NTEPEeMEHHOI-(akTopa.

3anaua 12.

B oaiine cps85.wfl mpusenens! cieayromnye JaHHbIE:

wage — 3apa0oTHas I1aTa PECIOHCHTA;

ed — POJOKUTENBHOCTh 00YUYCHHUS PECIIOH/ICHTA B TO/1aX;

€X — CTaK pabOTHI PECIIOH/ICHTA B TO/IaX;

fe — npuHAIEKHOCTh PECIIOH/ICHTA K KCHCKOMY ITOJTY;

Marr — HaxoJUTCS JI PECIIOHACHT B Opake;

UNioN — COCTOMT JIM PECTIOHICHT B MPOQCOI03e;

nonwh — sIBISIETCS JIM PECIIOHACHT MPEACTABUTENIEM HAIIMOHAJIBHOTO MCHBIIINHCTBA.

Ha ocnoBe ucnomns3zoBanus noaxoaa J>x.Muniepa tpebyeTcst OLIEeHUTh HOPMY OTJaud Ha UHBE-
CTUIIMU B 00pa3oBaHKE, CIOCOOHOCTH MPO(COI030B OTCTANBATh SIKOHOMUYECKUE UHTEPECHI CBO-
UX YJICHOB, a Takke 3((EeKThl JUCKPUMHUHALIUU [0 MOJIOBOMY M pacoBoMy Ipu3HakaMm. Kpome
TOTO, TpeOyeTCsl MPOBEPHUTH TUIIOTE3Y O TOMOCKEAACTUIHOCTH OCTATKOB, UCTIONB3Ys pa3IMyHbIC
SKOHOMETPUYECKHE TECThI, U OIICHUTh PErPECCUI0 B3BEIICHHBIM METOJOM HaUMEHBIINX KBajpa-
TOB, UCTIOJB3YS MOJIENTb MYJIbTUIUIMKATUBHON T€TEPOCKETaCTHYHOCTH.

3amaua 13.

B oaiine wages_rus.wfl npuBeeHbI ClICAYIONIKE JaHHbBIE!

wagel? — 3apaboTHas miaTa peCroHeHTa 3a mocienHue 12 Mecsiies;

ed_pm — Hajgruue cpeaHero npodhecCHoHaILHOT0 00pa30BaHUS;

ed_high — namuuue Boiciiero oopa3oBaHus;

ed_sd — Haju4Ke y4eHO! CTEICHH;

€X — cTax paboThI,

female — npuHaUIEKHOCTH PECIIOH/ICHTA K KEHCKOMY TIOY;

Marr — HaXOUTCs JIU PECTIOH/IEHT B Opake;

reg_mos — npoxuBanue B MockBe;

reg_spb — mposxuBanue B Cankt-IletepOypre.

Tpebyercs:

-OLICHUTh MaTepUalIbHbIE BBIFOJBI OT MOJYyYEHHsS O0O0pa30BaHMs PA3JIMYHBIX YPOBHEH HpU KOH-
TpOJie Ha poUHe PaKTOpHI;

- IPOBEPUTH TMIOTE3bI O TeTEPOCKETACTUYHOCTH OCTATKOB, UCIIOJIB3YS PA3JIMYHbIE SKOHOMETPH-
YECKHE TECTHI,

- OLICHUTh PErPECCHI0 B3BEUICHHBIM METOJIOM HAaWMEHBIIUX KBaJpaToOB, MCIOIB3Ys MOJENb
MYJIbTHITIKATHBHON TeTePOCKEAACTUIHOCTH,;

- IPOBEPHUTH TUIOTE3Y O TOM, YTO YPOBEHb TPYAOBBIX JOXOJOB JIUI] C BBICIIMM 00pa30BaHUEM U
YYEHOU CTENEHBIO HE Pa3JINYaeTCs.

3anmaya 14.

B oaiine reggrol.wfl npuBeacHs! Cleayromue JaHHbIE:

growth — Temn npupocta peansHoro BPII pernona Ha nyury HaceieHus;,

grp0 — peanbubrii BPIT Ha mynry HaceneHHus Ha HaYaio Mepruo/a;

dpop — Temm mpupocTa HaceIeHUs PETHOHA;

eq — nonsa B BPII unBectunmii 3 coOCTBEHHBIX CPEICTB MPEAIPUITUH;

cr — noisia B BPII nHBeCcTHIMI U3 IPUBIECYCHHBIX KPEAUTHBIX PECYPCOB;

fed — nonst B BPII unBectuiuii us cpeacts deaepanbHOro Or0KeTa;

reg — nonst B BPIT mHBeCTHIMIT U3 CPEACTB PETHOHAILHOTO OFOIKETA,;

dii — monst 8 BPIT mpsiMbIX HHOCTPAaHHBIX HHBECTHIINI.

Tpebyercs:
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- OLICHUTb PErPECCUOHHYI0 MOJENb 3aBUCUMOCTH TeMia npupocta BPII or paccmarpuBaeMbix
(hakTopoB,

- IPOBEPUTH TUIIOTE3Y O TOMOCKEJACTUYHOCTU OCTATKOB, UCIOJB3Ys PA3IMYHbIE SKOHOMETPHUYE-
CKHE TECTHI,

- OLIGHUTh PETPECCHUI0 B3BEIICHHBIM METOJAOM HAWMEHBIIUX KBAJpPaTOB, HCIOIB3YS MOJENTb
MYJIbTUIUTMKATUBHON T€TEPOCKEIaCTUYHOCTH.

3anayga 19.

B ¢aiine ucelec.wfl npuBeeHs! ciaeayroiye JaHHbIC O MOTPEOICHUIO AIEKTPOIHEPTUH B pa3-
JUYHBIX HACEJICHHBIX MMyHKTaX BennkoOpuTanum:

kwh — 00beM moTpebiieHHs JCKTPOIHEPTUH B pacueTe Ha OJJHO JTOMOXO3SIHCTBO;

Cap — MOLTHOCTb JIEKTPOIIPHOOPOB B pacyeTe Ha OJHO JOMOXO3SHCTBO;

INC — cpeHeAyIICBOM TOXO/;

MC6 — Tapu( Ha FITEKTPOIHEPTHIO;

gas6 — Tapud Ha ras;

CUSt — YUCIIEHHOCTH MOTPEOUTENEH STEKTPOIHEPTUH B HACEIICHHOM ITYHKTE.

[Ipenmonaras, 4To CpelHEKBaJAPATHUYECKOE OTKIOHEHHE OCTAaTKOB OOpPaTHO MPOMOPLHOHAIBHO
KBaJIpaTHOMY KOPHIO YHCJIEHHOCTHU MOTPEOUTENEH AIEKTPOIHEPI U B HACEIIEHHOM ITyHKTE, Olle-
HUTE PErPEeCCHOHHBIE MOJIETHN 3aBUCUMOCTU MOTPEOICHUS SJIEKTPOIHEPTUHN OT PA3TUYHBIX (haK-
TOPOB C UCIOJIB30BAaHUEM JIMHEHHOHN U JlorapumMudeckoi (JIMHEHHOH B norapudmax) crernudu-
kauuid. Onpenenute, Kakas creund(ukaiys JTydiie ONUChIBAE€T CBSI3b MEXIY 3aBUCHUMOMN mepe-
MEHHOW 1 OOBACHSIIONMMHE (PaKTOpamHu.

3amaua 16.

B ¢aiine ge_eps.wfl npuBeseHbI JaHHBIC O JUHAMHKE MPUObUTH Ha akiuio Kommanuu General
Electric.

Tpebyercs:

- OCYIIECTBUTh aHAJUTHUYECKOE BBHIPABHUBAHHUE psfa C UCIOIB30BAaHUEM MOJeNel JIMHEWHOTO U
HKCTIOHEHIIUAILHOTO TPEH/IA;

- OIPEIEeNUTh, KaKkasi MOJENb TPEH A JIyUllle COOTBETCTBYET JIaHHBIM;

- IOCTPOUTH MPOTHO3 MPUOBLTH Ha akuuio kommanuu General Electric va nsate et Buepen
3amaua 17.

B ¢aiine trans.wfl npuBeaeHb! TaHHBIE O TUHAMHUKE WHEKCA TPAHCIIOPTHBIX MepeBo3ok. C wuc-
MOJIb30BAHMEM ITHX JaHHBIX HE0OXOIUMO!

- MIOCTPOUTH MPOTHO3 TPACKTOPHH PsAZia C UCIOJIb30BAHUEM aJaNTUBHBIX METOOB IMPOTHO3UPO-
BaHU;

- TIPOBEPUTH TUTIOTE3y 00 WHTErPUPOBAHHOCTU MCXOJAHOTO Psifia U OMPEEINTh, Kakoe mpeobdpa-
30BaHHE HEOOXOUMO IS €r0 MPUBEICHHUS K CTAIMOHAPHOMY BHY,

- onpenenuTh nopsiaku Mmoaenu ARIMA, Hanboree afeKkBaTHO OMUCHIBAIONIIEH TPACKTOPUIO ITO-
ro psijia, ¥ TOCTPOUTh HHTEPBAIBHBIA MPOTHO3 NWHAMUKH Psifia C UCHOIB30BaHHUEM MOJEIN
ARIMA.

3amaua 18.

B ¢aiine airline.wfl npuBeiensl MecsiuHbIE JaHHBIE O JUHAMHKE MTACCAKUPCKUX aBHATIEPEBO30K.
C ucmonb30BaHNUEM ITHX JaHHBIX HE0OX0IUMO!

- OCYUIECTBUTh CE30HHYIO JEKOMITO3UIIMIO U IOCTPOUTD PSiJi C YCTPAHEHHOMN CE30HHOCTBIO;

- BBIICTTUTH JIOJITOCPOYHBIN TPEHA-IIUKII C UCTIONIb30BaHueM (unbTpa Xoapuka-Ilpeckorra,

- MIOCTPOUTH MPOTHO3 TPACKTOPHH PsJia C UCIOIB30BAaHUEM QTANITHBHBIX METOIO0B MPOTHO3HPO-
BaHUS;

- IPOBEPUTH THUMOTE3y 00 MHTETPUPOBAHHOCTH UCXOJHOTO Psiia U OMpPEAeNnTh, Kakue mpeodpa-
30BaHUS HEOOXOIUMBI [Tl €T0 MPUBEACHUS K CTAIlMOHAPHOCTH;

- onpenenuth nopsiaku moaenu ARIMA, Hanboree afeKBaTHO OMUCHIBAIOIICH TPACKTOPHIO ITO-
ro psiia, ¥ TOCTPOUTh MHTEPBAIBHBIA MPOTHO3 MUHAMUKU Psa C HCIOJIB30BAHUEM MOJENU
ARIMA.

3amayga 19.
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B ¢aiine salesl.wfl npuBeneHs cienyonue 1aHHbIC:

S — 00BeM Mpo1aXk KOMITAaHUM | B TEKyIIMX (MEPEMEHHBIX ) IIEHaX;

PPi — UHIIEKC LIEH TPOM3BOAUTEICH.

TpeOyeTcst MOCTPOUTh MPOTHO3 MPOJAXK KOMIAHWU | B MOCTOSHHBIX IeHax 10 |V kBaprana 2021
r. ¢ ucnoibzoBanuem mojaenu ARIMA bokca-J)xeHkuHca.

3apgaua 20.

B c¢aiine bal_eu.xIs npuBenensr nanHbie 0 MPOU3BOJCTBE, MOTPEOICHUH, YKCIIOPTE U UMIIOPTE
pa3IMyYHbIX 3HEeproHocuTenel (yris u Topda, cbipoil HedTH, HehTEenPOIYKTOB, IPUPOIHOIO Ta-
3a, SIIEPHOU SHEPTUHU, TUAPOIHEPTUH, TEOTEPMAILHON M CONHEYHON SHEpruu, OuoTormea). B
daiine gdp_eu.xIs npuBenens! qanubie 0 uHaMuke peanbHoro BBIT Espormeiickoro Coro3a.
Tpebyercss mocTpouth MporHo3sl 3HeproeMkoctd BBIT Erpormetickoro Coro3a 1o pa3audHBIM
sHeproHocutesaM Ha nepuof 10 2030 r. u caenaTh BHIBOABI 00 U3BMEHEHUHU CTPYKTYpPBI SHEpTe-
tudeckoro Oamanca Eponeiickoro Coro3a. Mcnonb3ys aanTUBHBIE METOBI MPOTHO3UPOBAHUS
U YUUTHIBas OalaHCOBBIE COOTHOIICHUS MEXIY MPOU3BOACTBOM, MOTPEOIIEHUEM, IKCIIOPTOM U
UMIIOPTOM, TpeOyeTcsl MOCTPOUTh IMPOTrHO3 ciipoca Ha uMnopt EBponeiickum Coro3oM pazinnd-
HBIX PHEPrOHOCHUTEJICH (B MEPBYIO Ouepe/lb — ChIpoi HETH U MPHUPOAHOTO raza) Ha MEepUoJ 10
2030 .

3amaua 21.

B ¢aiine gdp.wfl npuseneHs! cieayroliye KBapTalbHbIC TaHHbIC!

gdpr — peanbubiit BBIT Poccuu B octosiHHbIX 11eHax (10 2014 r. — 6e3 yuera qaHHbIX 110 KpbiM-
cKoMy denepaabHOMy OKpyTry, ¢ 2014 1. — ¢ BKIItOYeHHEeM AaHHBIX 110 KpeiMckoMy denepanb-
HOMY OKpYTY);

brent — nena na Hed e Mapku Brent.

Tpebyercs:

- MPOBECTH IrpapUUeCKUil aHaJIu3 COTJIACOBAHHOCTH AWHaMuKH peanbHoro BBII Poccun u nen
Ha HE(Th;

- IIPOBEPUTH TUIIOTE3BI O TOM, SIBJSETCS JIU 1I€Ha Ha HeQTh NpuUunHOM 1o ['pelinmxepy s pe-
anpbHoro BBII Poccun, a peansnsiii BBII Poccun — npuumnnoi o I'pelinmkepy A 1eHbl Ha
He(Th,

- OLIGHUTH MOJEINb KOPPEKINH OIIMOKH, OTpakarollel 3aBUCUMOCTh TUHAMUKH peaidbHoro BBII
Poccun ot AMHaMuKy 11eH Ha HEQTb;

- IPOBEPUTH THIOTE3y O TOM, MOBIHUSIO JIM BKIOUeHHe B coctaB Poccun Kpbimckoro dene-
pPalbHOTO OKpYyTa U MOCJEI0BaBIUIee 32 3TUM BBEACHHE PEKUMa CaHKIIMHM Ha U3MEHEHHUE YPOBHS
peansHoro BBII Poccuy;

- TIOCTPOHUTH MOJIETBbHYIO TpaekTopuio peanbHoro BBII Poccun B mpenmectByronme rogsl B
NpPENoNI0KeHn, yTo HaunHas ¢ 1 kBaprasa 2004 r. ueHsl Ha HepTH Mapku Brent crabunpHO
nepkanuch Ha ypoHe 30 momn. CIHIA 3a Gappenb, U CpaBHUTH €€ C (paKTUUECKON TpaeKTopuen
peansHoro BBII Poccun;

- ONPEIEeNIUTh ONTUMHCTUYECKUH, OKUAAEMbIN M MECCUMUCTUYECKHUM MPOTHO3bI TUHAMHUKHU IIEH
Ha HedTh Mapku Brent u mocTpouTh COOTBETCTBYIOIIME MM IMPOTHO3BI TUHAMUKHA PEAbHOTO
BBII Poccun.

3amaua 22.

B ¢aiine usa_oil.wfl npusenens! cieayromie JaHHbIC!

gdpr — peanbubiii BBIT CIIIA B HOCTOSIHHBIX II€HAX;

wti — ieHa Ha HeTh Mapku WTI,

ppi — unaekc el npousoautenei CILIA.

Tpebyercs:

- IPOBEPUTH THUTIOTE3BI O TOM, SBISETCS JU 1IeHa HA HePTh NMpUUnUHOM 1o ['pelHmKepy s pe-
anpHOoTOo BBII CIIIA, a peansubiii BBII CIIIA — npuuunnoii o ['peliHmxepy 11 IeHbl Ha He(Th;
- OLIEHUTh MOJIETb KOPPEKIIMU OMIMOKH, OTpaXKarollel 3aBUCUMOCTh JUHAMUKHU peanbHoro BBIT
CHIA oT nuHaMHKH 1IeH Ha HEPTh;
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- MPOBEPUTH TUMOTE3Y O TOM, UMeN Ju MecTo nociie 2005 T. CTpYKTYpHBIA CABUT MapaMEeTPOB
MOJIEJIH.

3anaua 23.

B ¢aiine dollar.wfl npusenens! ciaenyroriye JaHHbIC 110 HTOTAM €KEIHEBHBIX TOPTOBBIX CECCHH:
usdrub — kypc nomnapa CIIA k poccuiickomy py0iio;

brent — riena Ha He)Th Mapku brent.

Tpebyercs:

- IpoBecTH Tpaduueckuii aHamu3 3aBUcUMOCTH Kypca aojutapa CIIA k poccuiickomy pyoiito oT
IIeH Ha He(Th,

- IPOBEPUTH TUMOTE3Yy 0 KoMHTerpauuu Kypca noimapa CIIA k poccuiickomy py0OIiio U 1ieH Ha
HE(TD;

- OLIEHUThH PErpeccuH KOMHTETPALMOHHON B3aUMOCBSI3U Mexay KypcoM noiapa CHIA k poc-
CHIiCKOMY pyOITIO U IeHOH Ha He(Th ¥ MPOBECTU CPABHUTEIBHBINA aHAIN3 aTbTEPHATUBHBIX CIIE-
nuduKanun;

- paccuuTaTh paBHOBecHBIN Kypc nosapa CLIA k poccuiickoMy pyOuito MpH pa3iMyuHbIX LIEHAX
Ha HE(DTh;

- OLIEHUTH MOJEIh KOPPEKIMH OMIMOKH, OMMCHIBAIONIYIO0 KPAaTKOCPOUHYIO THHAMHKY Kypca J10JI-
napa CIIIA k poccuiickoMy py0to;

- IIPOBEPUTH TUIIOTE3y 00 aBTOPErPECCUOHHON YCIOBHON I'€T€pPOCKETACTUYHOCTH OCTaTKOB MO-
JIeJIA KOPPEKIMH OIIMOKH U MPU HEOOXOAMMOCTH NEPEOIICHUTh MOJEIb C yYETOM aBTOPETPeCcCH-
OHHOM YCJIIOBHOM Ie€TE€pPOCKEAACTUYHOCTH OCTATKOB.

3anauva 24.

B ¢aiine usdmod2.wfl npuBeneHbl ClieayrOIINe TaHHbIC:

usd — oomennsIii Kype gosiapa CIIA k py0sro K Ha KOHEIl MecsIia,;

brent — nena Ha HedTh Mapku brent Ha koHel MecsIa;

Cpi — MHJIEKC NOTPEOUTENBLCKHX IIeH Poccuu Ha KOHeIl MecsIia,

Cpi_usa — unzekc notpedutenbekux 1eH CIIA Ha koHel mecsIa;

eurusd - oOMeHHBIH Kypc eBpo Kk pomtapy CIIIA Ha koHel Mecsa.

Tpebyercs:

- IPOBEPUTH TMIIOTE3Y O CYIIECTBOBAHNN KOMHTETPALIMOHHOM 3aBUCUMOCTH MEXAY KypCcoM J0JI-
napa CIIA k py0Iito 1 IpyruMHU MaKpOIKOHOMUYECKUMH (haKTOpamu;

- OLICHUTH PETPECCUI0, OTPAXKAIOILYK0 KOMHTETPALIMOHHYIO 3aBUCUMOCTh MEXKIY KypCcoM J10JIIa-
pa CIIA x pyOmto u IpyruMu MakKpOIKOHOMUYECKUMH (PaKTOpaMH;

- IPOBEPUTH TUIIOTE3Y 00 OTCYTCTBUU CTPYKTYpPHOI'O C/IBUTa MapaMeTpoB mozaenu B 2014 r.;

- OLEHUTh MOJIEIb KOPPEKIMU OLIMOKHU, OTPAKAIOIIYI0 KPATKOCPOUHYIO JUHAMHUKY Kypca A0JI-
napa CIIA k py06uito mpu U3MEHEHUH PAa3TUYHBIX MAKPOIKOHOMUYECKUX (PAKTOPOB,;

- OmnpenenuTh paBHOBECHBIH Kypc noiiapa CIIIA k pyOmro mpu pa3ivuHbIX 3HAYEHHSX LI€H Ha
HE(PTh U APYTUX MAKPOIKOHOMUYECKHX (PAKTOPOB.

3amaua 25.

B oaiine stocks.wfl npuBeneHs! cieayromye JaHHbIE IO IIEHaM 3aKPBITHS TOPTOBBIX CECCUH:

rtsi — uanexc PTC (Poccust);

spS00 — uamexkc S&P500 (CIIA):

bvsp — unnexc Bovespa (bpasunus);

brent — nena Ha HedTH Mapku brent.

Tpebyercs:

- IIPOBEPUTH TMIIOTE3Y O CYIIECTBOBAHWU KOMHTEIPALlMOHHON 3aBUCUMOCTH MEXIY HMHIEKCOM
PTC, unaexcamul pa3BUTHIX U pa3BUBAIOLIUXCS (DOHAOBBIX PHIHKOB U IIEHOW HA HE(TB;

- OLIEHUTH MO AaHHBIM ¢ Hadana 2007 r. mo cepeauny 2016 r. Mozienb KOPPEKIMH OMIHMOKH TS
n3MeHenni nanekca PTC;

- MPOBEPUTH THUIIOTE3Y OO0 OTCYTCTBHHM aBTOPETPECCHOHHOM YCIIOBHOM T€TEpOCKEeNIaCTHYHOCTH
OCTaTKOB U NPU HEOOXOJUMOCTU MEPEOLEHUTh MOJIENb KOPPEKLUU OMIUOKUA C Y4ETOM aBTOpe-
IPECCUOHHOM YCIOBHOM I'€TE€POCKEACTUYHOCTH;
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- IOCTPOUTH MPOTHO3bI JuHAMUKH uHAekca PTC Bo BTopoit nonosune 2016 — 2017 r. ¢ ucnoJib-
30BaHUEM Pa3IUYHbIX CHeHU(PUKAIUI MOAETU KOPPEKIMH OMUOKU U COMOCTaBUTh UX C (paKTH-
yeckoi nuHamukoi unaexca PTC.

3agaua 26.

B ¢aiine monetar.wfl npuBeneHbl ClIEAyIOIIMEe MECSYHBIC JaHHBIC MO 3KOHOMHKE Poccum u
BHEUIHUM (PaKTOpaMm ee pa3BUTHUSA:

brent — nena na medts Mapku brent;

M2 — neHexHsbli arperatr M2;

prod — uHaeKC HU3NIECKOro 00beMa IPOU3BOICTRA;

CPi — MHJCKC MOTPEOUTEIBCKHX 1IEH;

usdrub — kypc nomnapa CIIA k poccuiickomy pyoIto.

TpeOyercs:

- IPOBEPUTH THUIOTE3Yy 00 OTCYTCTBHHM KOWHTETPAIIUU PACCMATPUBAEMBIX MAKPOIKOHOMUYECKUX
MEPEMEHHBIX;

- OIICHUTH BEKTOPHYIO MOJICIh KOPPEKIIUU OIMUOOK, OMHCHIBAIONIYIO JHHAMUKY paccMaTphBac-
MBIX MaKPOIKOHOMHUYECKUX MePEMEHHBIX;

- MIOCTPOUTH W MPOAHATH3UPOBATh (DYHKIIMU HMITYJIbCHOTO OTKJIMKA M JICKOMITO3HUIIUN JTUCTIEP-
CUU OLIMOKH MPOTHO3a,;

- MIOCTPOUTH MPOTHO3 pa3BUTUS SKOHOMUKHM Poccun no konua 2018 r., paccmarpuBasi ieHY Ha
He(Th U IeHEXKHBIN arperar M2 xak 5K30reHHbIE IEPEMEHHBIE, a MHICKCHI (pU3ndeckoro oobrema
MPOU3BOJICTBA U MOTPEeOUTENHCKUX 1IeH U Kypc noyuapa CILIA k poccuiickoMy py0Iiio Kak 3HI0-
TeHHbIE TIEpEMEHHBIE.

3anaua 27.

B ¢aiizne klein.wfl npuBeaens cienyroiye roaoBbie AanHbie Mo skoHomuke CIIIA:

Ch — moTpeOIeHueE,

W1 — 3apaboTHas miaTa 3aHATHIX B YaCTHOM CEKTOPE;

W2 — 3apaboTHas TUIaTa 3aHATHIX B TOCY/IaPCTBEHHOM CEKTOPE;

P — IpUObLIb;

| — YHCThIC HHBECTHUIINH;

Kk — 3amac kanuTana;

Y — BaJIOBOM JOXOJ;

€ — YaCTHBIN MPOJIYKT;

tX — Hanoru Ha IPOIYKTHI;

g — roCyJapCTBEHHBIE PACXOIbI.

Ha ocnoe cnenudukanuu moxenu | Kieiina TpeOyercs OLIEHUTh CUCTEMY OJHOBPEMEHHBIX
ypaBHEHUH, XapakTepu3ywinyio pa3Butue s3xoHomuku CIIIA, ¢ momoisio 00BIYHOTO METOoja
HAaUMEHBIIIMX KBAJPATOB, JBYXIIArOBOTO METO/Ia HAUMEHBIINX KBAJPAaTOB M TPEXIIAroBOro Me-
TO/Ia HaWMEHBIINX KBaJApaToOB. Takxe ClieqyeT MPOBECTH aHAIN3 PACXOKICHHUN B 3HAYCHHSIX
OIICHOK ITapaMeTPOB MOJIEITH, MTOJyYSHHBIX C HCITOIB30BAaHHEM Pa3IIUIHBIX METOJIOB.

3amaua 28.

B oaiine macroecm.wfl npuBeneHsl ciaeayrolne KBapTaabHbIC JaHHBIE 10 SKOHOMUKE Poccun u
BHEIITHUM YCIIOBUSIM €€ Pa3BUTHSL:

br — nena Ha HedTh Mapku Brent;

Cpi — uHACKC MOTPeOUTENhCKUX 1IeH Poccuu;

Cpi_usa — unekc morpedbutensckux 1en CIIA;

CS — notpe0dIeHue;

€X — DKCIOoPT;

eXN — pacxoapl KOHCOIHINPOBAHHOTO Or0KeTa Poccuy;

| — MHBECTHUIIVH,

Ibr — mporeHTHas: CTaBKa MOCKOBCKOT'O PhIHKA MEKOAHKOBCKHX KPEIUTOB,;

im — umrmopr;

M2 — neHexHsIit arperatr M2,
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reV — 10X0/1bl KOHCOIMANPOBaHHOTO OrokeTa Pocenn;,

usdrub — oomennsIii Kypc pyous k gosutapy CIIIA.

Tpebyercs OLEHUTh CUCTEMY OJHOBPEMEHHBIX YpPaBHEHHUH, OMUCHIBAIOIINX JAUHAMHKY MOTPEO-
JICHUsI, UHBECTHUIIH, SKCIIOPTa, UMIIOPTa, Kypca pyoust k noiutapy CLIA, uHaekca moTpeduTenb-
CKHUX II€H, IPOLIEHTHON CTaBKM MOCKOBCKOTO PBIHKA MEKOAHKOBCKMX KPEAUTOB, TOXOJOB U pac-
XO0JI0B KOHCOJIUJJTUPOBAHHOTO OIOJKETA.

Ha ocHoBe O11eHeHHOH cuCTeMBI TPeOyeTCs MOCTPOUTH CLICHAPHBIE MPOTHO3BI PA3BUTHUS POCCH -
CKOM SKOHOMUKH TP Pa3IMYHBIX BApHAHTaX JUHAMUKH IICH HA HE(PTh U pa3IMYHBIX MMOIX0/IaX K
peanu3ayy JeHEKHO-KPETUTHON OJIUTUKU (PEryJIMPOBAHUIO TEMIIOB IPUPOCTA JICHEKHOTO ar-
perara M2).

3anaua 29.

B ¢aiine logit.wfl mpuBemeHs! cienyroliue JaHHbIE 00 y4aCTHHKAX TOJIOCOBAHHUS MO MOBOIY
YBEJIMYEHUS HAJIora Ha Coiep KaHue Kol B ropoe Tpos mrata Muunran:

pub — mocermaet Jiu X0Ts ObI OTUH PEOCHOK rOCYAaPCTBEHHYIO HIKOIY;

priv — moceraeT i X0Ts Obl OJJMH PEOCHOK YaCTHYIO HIKOJY;

years — CpoK IpOKUBaHUs B TAHHOM paioHe;

teach — pabGoraet Jiu U30UpaTENh YUUTEIICM,;

INC — rOI0BOM T0XOJ] CEMbH;

tax — yriaunBaeMblii HAJIOT Ha UMYILIECTBO;

Yes — moepKait Jid u30uparesb MOBBIIICHUE HAJIOTA.

TpeOyercs OLIGHUTH JIOTUT- U TPOOHUT-PETpecCud i OOBSICHEHHS (HAaKTOPOB, OIMPEISIISOIIIX
BBIOOp M30HMpaTelsi, a TAKKE MOCTPOUTHh TrpaduK 3aBUCHMOCTH BEPOSTHOCTH TOJIOCOBAaHUS 32
YBEIMYCHUE HAJIOTOB OT CPOKa MPOKMBAHUS B JAHHOM pailoHE TPU CPEIHEM YPOBHE OCTAJIBHBIX
(bakTopoB.

3amaya 30.

B ¢aiine tuna.wfl npuBeneHsl maHeNbHbBIC TaHHBIE O MPOJIAYKAX TYHIA COPTa A M KOHKYPUPYIO-
IIMX COPTOB B HECKOJIBKUX Mara3uHax:

sales_a — 00beM mpoaxk TYHIIa copTa A;

totsales — oGt 00beM MPOIAXK Mara3uHa,

regpr_a — 1eHa TyHIia copra A,

actpr_a - neHa TyHua copta A ¢ y4eTOM CKHUJIKH;

feat_a — ycioBue pekiaMbl TyHIIa cOpTa A B MarasuHe;

displ_a — ycioBue BBIKIA KU Ha BUTPUHY TYHIIA COpTa A;

regpr_b — mena tynia copra B;

actpr_b - nena Tynra copra B ¢ yueTom ckuaku;

regpr_c — uena tynua copra C;

actpr_c - nena tynua copta C ¢ y4eToM CKUJIKH;

regpr_d — nena tynna copra D;

actpr_d - nena tynia copra D ¢ ygeTom CKHUIKH.

Jnis o0bscHeHst 00beMa Mpojiax TyHIA copTa A TpeOyeTcs OLIEHUTh MOJENHU Iyia, a TaKkKe C
(buKCUPOBAaHHBIMU U CIIy4alHbIMH 3P peKTaMu U BBIOpAaTh U3 HUX HauboJjee NpeArnoYTHTEIbHYIO
110 YKOHOMETPHUECKUM KPUTEPUSIM.

IIpumepHbIe 3a1aHUA 1JIs1 HOATOTOBKH K TECTUPOBAHMIO:
1) OyHKIMS pacipenesieH s CITy4aiiHOW BETUUHHBI TOKAa3bIBACT
A) mpeznen OTHOLIEHUS BEPOSTHOCTH MONAJAHUS CIIy4allHON BEJIMYMHBI B HEKOTOPBII MHTEpBAl
K JUIMHE 3TOr0 MHTEPBAJIA IPU CTPEMIICHUH JUIMHBI MHTEpBaia K HYJIO
B) BeposiTHOCTH TOrO, YTO Ciyd4aiiHasi BeTUYMHA MIPUMET 3HAUCHHE, MEHBIIIEEe apryMeHTa QyHK-
U
B) BeposTHOCTH TOTO, YTO Cly4aiiHas BeMYMHA MPUMET 3HAUEHHUE, Oobliee apryMenTa pyHk-
U
I') 3HaueHre HOpMUPOBAHHON IIEPEMEHHOM, COOTBETCTBYIOIEE 3aJaHHON BEPOATHOCTH
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2) VKaxuTe, Kake U3 CTATUCTUYECKUX XapaKTEPHCTHK UMEIOT Ty XK€ CIHHUIY U3MEPEHHUS, UTO
U UCXOJHbIE CIIy4aiiHble BEITMYMHbI

A) cpennee

b) nucnepcus

B) cpennexBanpaTnueckoe OTKJIIOHEHHE

I') koappurmenT Koppensuuu

3) VkaxuTe, Kakue U3 IMPUBEACHHBIX XapPaKTCPUCTHK BBIOOPKH SIBISIOTCS HECMEIICHHBIMH
OLIEHKaMH COOTBETCTBYIOLIMX M1apaMeTPOB T'€HEPaIbHON COBOKYITHOCTH

A) BpIOOpOUHAas CpeHss

b) Be1OOpOUHas nucnepcus

B) Bb1OOpOYHas koBapuanus

I') BEIOOpOUHBIN KOA(DPUITUEHT KOPPEIALUN

4) KoadduimeHT qeTepMUHAIIMHA XapaKTePU3yeT

A) 10110 IMCIIepCUM HE3aBUCUMOM MEPEMEHHOM, 00bSICHEHHYIO YPaBHEHUEM PErpeccun

b) nonto nucnepcun He3aBUCUMOM IIEPEMEHHOM, HE OOBSICHEHHYIO YPaBHEHHUEM PErpeccuu

B) nonro aucnepcuu 3aBUCUMOM epeMeHHON, OOBSCHEHHYIO YPaBHEHUEM PETrPecCUu

') momto aucriepcuy 3aBUCUMOM ITepeMEHHOH, He 00BSICHEHHYIO YPaBHEHUEM PErpEeCcCHU

5) [Toa roMOCKEAaCTUYHOCTBIO TIOHUMACTCS

A) OTCyTCTBHE CUCTEMATUUYECKOTO CMEILEHUS CIIy4allHOTO YJIeHa

b) paBeHCTBO ucniepcuu Ci1y4aiiHOro 4ieHa BO BceX HaOII0eHUSIX

B) orcyTcTBHE 3aBUCMMOCTH MEX/1y NTOCIIEI0BATEIbHBIMY 3HAUEHUSIMU CIIy4aifHOTO 4JjieHa

I') cratucTryeckas HE3aBUCUMOCTb CIIYy4allHOTO WieHa U OOBICHSAIOLIEH epeMeHHON

6) [Ipu HapyuieHnK YeTBepTOro yciaoBus ['aycca-MapkoBa METO HAMMEHBIINX KBAJIPATOB A3aCT

A) HecMmeneHHbIE B 3P PEKTHBHBIC OIIEHKH KOA(PGUIIUEHTOB PErpeccuu

b) necmemennrie, HO HeA(PEKTUBHBIE OTICHKU KOADPHUITUEHTOB PETPECCUH

B) cMernienHbIe onieHKH K03()(PULIMEHTOB perpeccun

I') cocTosiTenbHbIe OIIEHKH KOI(PPUITMEHTOB PETPECCUU

7) YKaxuTe, KaKhe 13 NPUBEICHHBIX HU)KE YTBEPIKICHUIT SBISIOTCS BEPHBIMH

A) nucriepcuy OLEHOK KO3(PPUIMEHTOB PErPecCCUU MPSIMO MPONOPLHUOHAIBHBI IUCIIEPCUH CITY-
YaiiHOIO 4JIeHa

b) nucnepcun oneHok Ko3((UIMEHTOB perpeccuy 0OpaTHO MPOMOPLUOHAIBHBI KBaJApPaTHOMY
KOPHIO U3 4ncia HaOIro1eHui B BEIOOpKE

B) nucnepcun oneHok Ko3((UIMEHTOB PErpeccuu MPsIMO MPONOPIMOHAIBHBI BHIOOPOUYHOU
JCTIepCUn OOBSICHAIOLIECH epeMeHHON

I') nucnepcun oneHOK Ko3()(PUIMEHTOB perpeccuu OOpaTHO MPONOPLHUOHAIBHBI BHIOOPOYHOM
JCTIEpCUN OOBSICHAIOLIECH MepeMEeHHOMN

8) INox cranmapTHO# OMMOKOH KO3 DHUIMEHTA PErpecCHr MOHUMAETCS

A) cMerieHue OIleHKH Kod(pUIMEHTa perpeccuu

b) TeopeTndeckoe 3HaUCHHE CPEITHEKBAIPATHUECKOTO OTKIOHEHMs pacmupenencHus kodpduiim-
€HTa pErpeccuu

B) BeIOOpOuUHas olleHKa CpeAHEKBAAPAaTUUYECKOTO0 OTKJIOHEHUs pacrpeneieHust koddduurenta
perpeccuu

') BeIOOpOUHAs OlleHKa t-CTaTUCTUKN

9) Mo ypoBHEM 3HAYMMOCTH TOHUMAETCSI

A) BEpOSITHOCTh, C KOTOPOW MO pe3ybTaTaM MPOBEPKU TUIIOTE3bl OTBEpraeTcs UCTUHHAS HYJle-
Bas TMIIOTE3a

b) BeposiTHOCTB, ¢ KOTOPOU MO pe3yibTaTaM MPOBEPKU THIIOTE3bl OTBEPraeTcs JIOXKHAsI HyJIeBas
runoTesa

B) BeposTHOCTB, C KOTOPOI MO pe3ynbTaTaM MPOBEPKU TMIOTE3bl HE OTBEPraeTCsl HCTUHHAS HY-
JeBasi TUIIOTE3a

I') BepOsATHOCTB, C KOTOPOH IO Pe3yJIbTaTaM IIPOBEPKHU T'MIIOTE3bl HE OTBEPraeTcs JOXKHAs HyJle-
Bas TMIIOTE3a
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10) Ilpu pacyere KpUTHYECKOTO 3HAYCHUS t-CTATUCTHUKU B XOJI€ MPOBEPKH TUIIOTE3BI O 3HAYCHUH
K03(ppULIMEHTa Perpeccuy YUCIIO0 CTeNEeHe cBOOOAbI onpeenseTcs Kak

A) 9nci0 0OBSCHSIONUX MTEPEMEHHBIX

b) uucino onieHnBaeMbIX apaMeTpoB

B) pazHoCTh MEXy UHCIOM HAOMIOIEHUH B BEIOOPKE M YUCIOM OOBSICHSIOIINX MTEPEMEHHBIX

I') pa3HOCTH MEXy YMCIIOM HAaOJIIOCHUH B BBIOOPKE M YMCIOM OLIEHUBAEMbIX IapaMETPOB

11) Eciu HyneBasi THIIOTe3a OTBEPraeTcs Npu YPOBHE 3HAYUMOCTH 2%, TO MOKHO 3aKJIIOYUTH,
YTO OHA

A) oTBepraercs npu ypoBHE 3HaUMMOCTH 1%

b) otBepraercs npu ypoBHEe 3HaYUMOCTH 5%

B) npunumaercs npu ypoBHe 3HauumocTt 1%

I') npunuMaeTcs mpu ypoBHE 3HAUUMOCTH 5%

12) I1pu npoBepKe rMIIOTE3bI C UCIOIB30BAHHEM OJIHOCTOPOHHETO KPUTEPHs

A) xpuTHYecKoe 3HadeHue t-KpuTepHsi MEeHblIe KPUTUYECKOTO 3HadeHus {-Kputepus AJs mpo-
BEPKHU TUIIOTE3bI C MCIOJIb30BAHUEM JIBYCTOPOHHETO KPUTEPUS MPU OJUHAKOBOM YPOBHE 3HAUM-
MOCTH

b) kputnueckoe 3HaueHue t-kpuTeprs paBHO KPUTHUECKOMY 3HAUEHUIO t-KpUTEpus Jisl IpOBeEp-
KU THUIIOTE3bI C MCIIOJIB30BAaHUEM JIBYCTOPOHHEIO KPUTEPUs IPU OAMHAKOBOM YPOBHE 3HAUUMO-
CTH

B) xputnyeckoe 3HaueHue t-KpuTepus paBHO KBaJpaTHOMY KOPHIO KPUTHUYECKOro 3HaueHwus t-
KPUTEPHsI JJISl TPOBEPKH TUIIOTE3bI C UCTIOIB30BAHUEM JABYCTOPOHHETO KPUTEPHS MPU OJUHAKO-
BOM YPOBHE 3HaYMMOCTHU

') xpuTHueckoe 3HavueHue {-KpuTepusi OOJbIe KPUTHUYECKOTO 3HAYEHUs l-KpuTepus Ui 1po-
BEPKH TUIIOTE3bI C UCIOJIB30BaHUEM JIBYCTOPOHHET'O KPUTEPUS MIPU OJMHAKOBOM YPOBHE 3HAYH-
MOCTH

13) F-craructuka [uisi POBEPKH HYJIEBOW THUIOTE3bI 00 OTCYTCTBUH OOBSCHSIOIICH CIOCOOHO-
CTH Y ypaBHEHUS PETrPECCUU OTPEAEIAETCS KaK

A) OTHOLIIEHHE OCTATOYHON CyMMBI KBaJpaTOB B pacyeTe Ha OJHY HE3aBUCHUMYIO [IEPEMEHHYIO K
00BSICHEHHOW CyMM€ KBaJIpaTOB B pacyeTe Ha OJHY CTEEHb CBOOO/IbI

b) oTHomeHne ocTaToOuHON CyMMBI KBaJIpaTOB B pacueTe Ha OAHY CTENeHb CBOOOIbI K 00bBsIC-
HEHHOW CyMMe€ KBa/IpaTOB B pacueTe Ha OJHY HE3aBUCHMYIO IIEPEMEHHYIO

B) oTHomIeHNe 00BACHEHHOIN CyMMBI KBaJIpaToOB B pacueTe Ha OJIHY HE3aBUCHUMYIO MTEPEMEHHYIO
K OCTaTOYHOM CyMMe KBaJIpaTOB B pacueTe Ha OJIHY CTENEHb CBOOOIbI

') oTHOIIEHNE 0OBSICHEHHON CYMMBI KBaIpaTOB B pacyeTe Ha OJIHY CTENEeHb CBOOO/IbI K OCTa-
TOYHOH CyMMe KBaJpaToB B pacyeTe Ha OJIHY HE3aBUCUMYIO [IEPEMEHHYIO

14) t-xpurepuil Ui TPOBEPKH THIIOTE3bI O PABEHCTBE HYIO Kod(pduimeHTa perpeccuu u F-
KpUTEpUN JIs1 MPOBEPKH T'MIOTE3bI 00 OTCYTCTBUM OOBSACHSIONIEH CIIOCOOHOCTH y YpaBHEHHS
perpeccuu

A) SBISIOTCSA SKBUBAJICHTHBIMH B CIyyae MapHOTO PErPEeCCHOHHOrO aHalli3a MpU HCIOJIb30Ba-
HUH JBYCTOPOHHUX KPUTEPHEB

b) sBast0TCS S5KBUBAJICHTHBIMU B CIIy4ae MapHOI0 PErPpeCCHOHHOrO aHajan3a MPH UCIIOJIb30BAHUN
OJIHOCTOPOHHUX KPUTEPHEB

B) siBisitoTCSl SKBUBAJIEHTHBIMHM B CITydya€ MHO’XECTBEHHOI'O PErpEeCCMOHHOIO aHajiu3a IMpHU HC-
M0JIb30BaHUU JIBYCTOPOHHHUX KPUTEPUEB

') HE ABISAIOTCS SKBUBAJICHTHBIMU HH MTPH KaKUX YCIOBHIX

15) 99-nporieHTHBIN TOBEPUTEBHBII HHTEPBAT

A) BXOJUT KaK MOAMHOKECTBO B 95-NPOIICHTHBIN TOBEPUTEIHHBIA HHTEPBAI

B) BxirouaeT B cebst 95-NpOLICHTHBIN TOBEPUTEIbHBIA HHTEPBAJ

B) wacTuunOo mepecekaercs ¢ 95-MpoIEHTHBIM T0BEPUTEIHHBIM HHTEPBAJIOM

I') coBnamaeT ¢ 95-pOLEHTHBIM JJOBEPUTEIBHBIM HHTEPBAIOM

16) Kakue TpeOOBaHMS B MOJCIIH PEIPECCHOHHOIO aHAIN3a MPEIbIBIIAIOTCS K PACIPEICICHUIO
CJIy4aifHOTO YJICHA €j, @ MIMEHHO K €ro MaremMarndeckoMy oxxumanuto E(g;) u qucnepcun D(g;):
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A) E(&)=1, D(g))=0"

B) E(si):O, D(Si):0

B) E(&i)=0, D(&i)=6"

F) E(Si):]., D(Si):0

17) Uro MUHMMU3UPYETCS COTJIACHO METOJly HAMMEHBIIINX KBAJIPATOB

A) iZ:l)(yi—Yf)z
B) iZ:lllyi—Y/il

B) > (5,
1) 20 -5F

18) To4HOCTP BBIOOPOYHBIX OIICHOK KOA((UIMEHTOB ypaBHEHUS MHOXECTBEHHOH perpeccuu
BO3pPacTaeT

A) 1IpH yBEJIMYEHUH TUCIIEPCUH CITy4aifHOTO 4jieHa

b) npu yBennyenun uncia HaOMrOIEHUH B BEIOOPKE

B) npu yBennyenun aucnepcun 0ObACHIIOMNX IEPEMEHHBIX

') mpu yBennyennn k03 GUIMEHTOB KOPPETSAIHUN MEXKIY OOBSICHSAIONIMMH NEPEMEHHBIMU

19) IToa MyNbTHKOJUTMHEAPHOCTHIO IIOHUMACTCS

A) HecTporas JuHeilHas 3aBUCHMOCTb MOCIEAYIOUINX 3HAUEHUH CIy4allHOTO Wi€Ha OT Mpeibl-
JYIUX

b) HecTporast nuHelHas 3aBUCUMOCTh MEXAY OOBACHSAIOIMMHU IIEPEMEHHBIMU, BeAylIas K MOay-
YEHUIO HEHAJIS)KHBIX OLIEHOK K03()(pUIIMEHTOB ypaBHEHUSI MHOKECTBEHHON perpeccun

B) paBeHCTBO Auciepcuu ciydyaifHOrO 4ieHa BO BCEX HAOMIOAEHUAX

I') paBeHCTBO KO3 (hUIIMEHTA TeTEPMUHALIMY €AUHULIE

20) Curyanus, Ipyu KOTOpor t-TeCThI IS KaXJIOH NMEpEeMEHHON ypaBHEHHs HE TO3BOJISIOT OT-
BEPrHyTh TUIIOTE3Y 00 OTCYTCTBUM Y HUX OOBACHSIONIEH clocCOOHOCTH, a F-TecT i ypaBHEeHHUs
B LI€JIOM IT03BOJISIET OTBEPTHYTH HYJIEBYIO TUIIOTE3Y 00 OTCYTCTBUU OOBACHSIONIEH CIOCOOHOCTH
Yy YPaBHEHHUS B LIEJIOM

A) HEBO3MOXKHA

b) BO3MOXHa MpU YCIIOBUH, YTO OOBACHSIOIINE TIEPEMEHHBIE SBISIIOTCS HEKOPPETUPOBAaHHBIMU
B) Bo3MOXHa npu yCIOBHUH, YTO OOBSCHSIOIINE NIEPEMEHHBIE SIBISIOTCS TECHO KOPPEIUpPOBaH-
HBIMHU

') BO3MOKHa MpU YCIOBUU UCHOIB30BAaHUS OJHOCTOPOHHETO KPUTEPUS U HEBO3MOXHA IIPH HC-
M10JIb30BAHNNU JABYCTOPOHHETO KPUTEPHS

21) Tlpu BBefieHUM B YpaBHEHHE PErPEeCCHU HOBOW MEPEMEHHOW CKOPPEKTHPOBAHHBIN K03(du-
LIMEHT JIETEPMHUHALINN BO3pACTaeT, Koraa

A) k03P GUIUEHT perpeccuu Ipu STON MEPEMEHHON CTaTUCTUYECKU 3HAYMMO OTJINYaeTcs OT HY-
751 Ha ypoBHE 3HaunmocTtu 1 %

b) xoagdunmeHT perpeccun npu 3Toil NepeMeHHON CTaTUCTUYECKH 3HAYUMO OTJIMYAETCs OT HY-
JIs1 Ha YpOBHE 3HAUUMOCTH 5%

B) aOcomoTHOoe 3HaueHue t-CTATUCTUKU JI MPOBEPKHU TUIIOTE3bl O 3HAYEHUM Kod(dduumeHnra
npu 3Toii nepemeHHol Ho: f=0 Gonbiie 1 mo abcomoTHOM BenTuYnHe

') aGconroTHOE 3HaueHHE t-CTAaTUCTUKM AJISi MPOBEPKM TMIOTE3bl O 3HaYeHHU Kod(duimeHrta
npu 3Toi nepemeHHoi Ho: =0 Gosbire 2 mo abCoMOTHON BETUYNHE

22) Ecnu B onieHHBaeMOe 10 BEIOOPKE YpaBHEHHE PETPECCUU HE BKIIIOYACTCS IEPEMEHHAs, pH-
CYTCTBYIOIIasi B UCTUHHOM 3aBUCHUMOCTH, TO IOJIyYEHHBIC OLIEHKU KOA(PPHUIMEHTOB perpeccuu
ABIISIOTCS

A) HecMenieHHBIMH U 2P GEKTUBHBIMHU
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b) HecmernenHbIMU, HO HEI((HEKTUBHBIMU

B) cMmemnennbMu

I') ceepxahpekTuBHBIMU

23) Eciu B oLieHHBaeMoe 10 BBIOOPKE YpaBHEHHE PErPECCHU BKIIFOYACTCS [IEPEMEHHAsI, HE TPH-
CYTCTBYIOIIasi B UCTUHHOW 3aBUCHMOCTH, TO TOJIyYCHHBIC OLIEHKU KOA(PPHUIMEHTOB pErpeccuu
SBIISIFOTCSI

A) HeCMeIeHHBIMH U AP PEKTHBHBIMH

b) necMmemennbMu, HO HEA(DPEKTUBHBIMH

B) cmeniennpiMu

I') cBepxadhekTUBHBIMU

24) OCHOBHBIM HEJIOCTATKOM QJITOPUTMOB OIICHUBAHHUSI HEJIMHEHHOW PErpecCUu sIBISICTCS

A) Gonb1ne 3aTpaThl BPEMEHH Ha MPOBEJCHUE PACUETOB

B) cnoxxHoCTh BRIOOpA ONTUMANIBHOM (hOPMBI (DYHKIIMOHATBHON CTIeNU(UKAITUN MOICITH

B) BO3MOHOCTB IMOJIy4yeHHsI OLIEHOK MapaMeTpPOB, COOTBETCTBYIOUIMX JIOKAJBLHOMY, a HE TIJI0-
0aTbHOMY MUHHUMYMY (YHKIIMU OIIHOKA

') HeBO3MOKHOCTB pacueTa CTaHJAPTHBIX OMHNOOK KO3 PHUITMEHTOB

25) KoadurnmeHT 371aCcTHIHOCTH OIPEACIIACTCS KaKk

A) u3MeHeHue pe3yIbTaTUBHOIO MIPU3HAKA IPU U3MEHEHUHN (PaKTOPHOI'O MPU3HAKA HA €AUHUILY
b) mporeHTHOE M3MEHEHHEe Pe3yIbTaTHBHOTO NMPU3HAKA MPH W3MEHEHHH (PaKTOPHOTO MpPU3HAKA
Ha 1%

B) npousBogHast pyHKIMH 3aBHCHMOCTH Pe3yJbTAaTUBHOTO MPHU3HAKA OT (PAaKTOPHOTO MpH3HAKA
I') oTHOLIEHNE 3HaUEHUs Pe3yAbTATUBHOIO MIPU3HAKA K 3HAYEHHUIO (DaKTOPHOT'O IPU3HAKA

26) Mogenb Buaa Yi = Bo + P X + P2 X2 + ... + P X* + & Ha3bIBACTCS

A) OJIMHOMHAJIEHON

b) norapudmuyecku 1uHeRHOM

B) crenennoit

') sxcnnoHeHnaIbHOU

27) Mogenb Buna Yi = Po + P1/ X + & Ha3bIBaeTCs

A) noaMHOMHUAIBHON

b) obpatHoii runep6onnyeckoit

B) nonynorapupmuueckoit

I') crenenHoi

28) Monens Buna In'y = B + 1 In X + & Ha3pIBaeTCs

A) norapudmudecKu JIMHEHHON

b) 0600mienHo norapupmMuyeckoit

B) nonynorapudgmuueckoi

I') crenenHoi

29) Kyouueckas ¢pyHkuus Y; = Bo + B1 X + B2 X% + B3 x® + & MoXKeT GbITH MPUBEIEHA K JIMHEHHO-
MY BUY C TOMOIIBIO CIIETYIONNX TpeoOpa3oBaHuil:

A) 3aMeHa IepeMEHHBIX

b) norapudmupoBanue obenx yacteil ypaBHEHUS

B) 3amena nepeMeHHBIX U JlorapuMupoBaHre 00enX 4acTei ypaBHEHUS

') uckImoYeHne JINITHAX TTePEeMEHHBIX

30) [ns OUEHKH HEW3BECTHBIX MAapaMEeTPOB B HEIMHEHHBIX MOJAEISX HCIOJIB3YIOT CIEIYIOIIHe
METO/IbI:

A) 3aMeHa IepeMEHHBIX

b) norapudmupoBanue obenx yacteil ypaBHEHUS

B) uckitoueHne NTUITHUX TEPEMEHHBIX

') u3BneyeHne KBagpaTHOrO KOPHs

31) I'eTepockenaCTUYHOCTh OCTATKOB B PErPECCHOHHBIX MOEISIX 03HAYACT, YTO OHH UMEIOT

A) OTMHAKOBYIO AUCTIEPCHIO IS BCEX HAOIIOICHUIN

b) yBenuumuBaromryrocs (yMEHBIIAIONTYIOCS ) TUCTIEPCHUIO TSl BCeX HaOMI0IeHU
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B) oguHakoBoe MaTeMaTHYECKOE OJKHMJIAHHE VIS BCEX HAOJIIOICHHMA

I') yBenuuuBaromieecs (yMEHbILAOILIEEC ) MATEMAaTHUECKOE 0XKUJaHUE JIJIS1 BCeX HAOI0IeHU
32) B ciydae reTepocKeIaCTHYHOCTH METO]T HAUMEHbBIINX KBAaIPATOB JIacT

A) HecMmenieHHbIE B 3P PEKTHBHBIC OIEHKH KOA(PPUIIUEHTOB PErpeccuu

b) necmemennsie, HO HeA(D(PEKTHUBHBIC OIIEHKH KOA()(PHUIIMEHTOB perpeccuu

B) cMemienHbIe o1ieHKH K03 (PHUITMEHTOB perpeccuu

') cBepxaddhexkTuBHBIC OLIEHKH KO (DUIIMEHTOB PErPECCHH

33) B3BelieHHbII METOI HAMMEHBIIMX KBaPATOB OCHOBAH Ha

A) ci1oxeHnn HaOII0IEHUH CO CPETHEKBAAPATUYECKIMH OTKIIOHEHUSIMH CITy4ailiHOTO YJIeHa
b) BerunTanuu u3 HaOIIOACHUM CpeIHEKBAIPATHUECKUX OTKJIIOHEHHUH C1y4aitHOro YJieHa

B) ymMHOXeHMM HAOIIOACHUH HAa CPEAHEKBAIPATUIECKHAE OTKIOHEHHS CIy4aifHOTO YJieHa

I') nenenuu HaOIIOCHMIA HA CPEHEKBAPATUYECKUE OTKIIOHEHHSI CIIy4alfHOTO YJieHa

34) B cny4ae aBTOKOPPEISIMK CITy4alHOTO WieHA METO/I HAMMEHBIINX KBaPAaTOB 1acT

A) HecMeneHHbIE B 3P PEKTUBHBIC OLIEHKH KOA(D(UIIMEHTOB PErpecCun

b) Hecmemenubie, HO Hed(HEeKTUBHBIE OLIEHKH KO (OUIIMEHTOB PErPECCHH

B) cMenienHbIe onieHKH K03 (QHUIIMEHTOB perpecCHu

I') cBepxahhexTuBHBIE OLIEHKH KOI(D(DUITMEHTOB perpeccun

35) Ilpu HATUYKH TTOJIOKUTEILHON aBTOKOPPEIISAIMU CIYIaiiHOTO WieHa cTaTucTrka Jlapouna-
YoTrcoHa npuHUMAaET 3HAUYEHUS B TUAMAa30HE

A)or—1 100

B)or-2 100

B) ot 0 1o 2

I)or2 o4

36) IMonpaska [paiica-YuHCTEHA O3BOJISACT

A) o11eHUTH 3HaueHne KOd(PUIMEHTa YACTHONW aBTOKOPPEIISAIIMA BTOPOTO MOPSIIKA

b) ckoppekTupoBath OlIeHKY cTaTUCTUKH J{apOuHa-YoTcoHa /uid ciaydasi, KOTga perpeccus
BKITIOYAET JIATOBBIE OOBSICHSAIONINE ITEPEMEHHBIE

B) coxpaHuts nepBoe HabII0IeHUE MPU peaTn3alii MPOLeyphl YCTPaHEHUS aBTOKOPPEIIUN
CIIy4ailHOTO 4WieHa

') momy4uTh HECMEIIEHHBIE OLIEHKH CTaHJAPTHBIX OITUOO0K

37) B xopori1o mogo0paHHON MOIETH OCTATKU JTOJIKHBI

A) UMeTh HOPMaJbHBIN 3aKOH paclpeeNIeHHs C HyJIEBBIM MAaTEeMaTUYECKUM OKUIAHUEM U TO-
CTOSIHHOM HCIIepcuen

b) ObITh HEKOpPETMPOBAHHBIMU

B) umeTh 3KCIOHEHIIMANIbHBIN 3aKOH paclpe/leleHUs

') ObITH Xa0THYHO Pa30pPOCaAaHHBIMU

38) CrannoHapHbIe BpEMEHHbBIE PSIJIbI XapAKTEPU3YIOTCS

A) IOCTOSIHHBIM CPEAHUM

b) mocTostHHOM nucniepcueit

B) moctossHHBIM 3HaUEHUEM YPOBHEH psizia

') nocTosTHHBIM 3HaYEHHEM IMEPBBIX Pa3HOCTEN YpOBHEH psiza

39) Ecnau BpeMeHHOM psii XapaKTepU3yeTcss OTHOCUTEIBHO MOCTOSHHBIMH TEMIIaMH TPUPOCTA,
JUTSL €T0 aHATUTUYECKOTO BRIPaBHUBAHHSI HCIIOTIB3YETCS

A) nuHeliHas GyHKIUSA

b) norapudmudeckas pyHkius

B) skcnonennmansHas GyHKITHS

I') cunyconnanbHas GyHKIHUS

40) Ecnu aMIuiMTyJqa CE30HHBIX KOJCOAaHH BPEMEHHOTO psja BO3pAcTaeT MPH YBEIUYCHUHU
YpOBHEH psiia, CE30HHOCTh OMUCHIBAETCS

A) aiIMTUBHON MOJICTTBIO

b) MynbTUITMKATHBHON MOJIEIIBIO

B) norapudmuyeckoit Moaenbio
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I') cunyconanbHOM MOAEIBIO

41) YBenuueHHe 3HAYCHHH MapaMeTPOB aJanTalliyd aJdalTHBHBIX MOJENICH MPOrHO3UPOBAHUS
IPUBOJIUT

A) K TOBBIIICHUIO CKOPOCTH PEAKIIMU Ha U3MEHEHUE TeHICHLIUU

B) x 6onee rimagkoit punbTpanuy cirydaitHBIX OTKIIOHEHUH

B) x yBennyeHHI0 J0BEPUTEILHOTO HHTEPBAIa IPOrHO3a

I') K yMEHBILIEHUIO JOBEPUTEIBHOIO MHTEPBasa IPOTrHO3a

42) AnantuBHas MOJENb MPOTHO3MPOBAHHMS, YUUTHIBAIOIIAS JTHHEHHBIA TPEH U MYJIbTUILIHKA-
TUBHYIO CE30HHOCTh, ObLIIa pa3paboTaHa

A) P.bpaynom

b) Y.Xonrtom

B) I1.Yuntepcom

I') I".Teitnnom u C.Beitmxem

43) AnmantuBHas mojenb nporHosupoBanus I.Teina—C.Beiimka MOXKET HCIOIB30BATHCS MPH
IIPOrHO3MPOBAHUM BPEMEHHBIX PSJIOB, XapAKTEPU3YIOLIUXCSI

A) IMHEHHBIM TPEHJIOM U aJ/INTUBHON CE30HHOCTHIO

b) nuHeWHbIM TPEHI0M U MYJIbTUILNIMKATUBHON CE30HHOCTHIO

B) skcnoHeHIIMaIbHBIM TPEHIOM U aJIUTUBHOIN CE30HHOCTHIO

') sKCrIOHEHIIMAIBHBIM TPEHOM U MYJIBTUIUIMKATUBHOW C€30HHOCTBIO

44) OcuHoBHoe npermyiiectBo Moaead ARIMA 1o cpaBHEHUIO ¢ aJaNTUBHBIMUA MOJICIISIMH ITPO-
THO3UPOBAHUS COCTOUT B TOM, YTO OHA

A) HOCHUT YHUBEpCAJIbHBII XapakTep U aJeKBATHO OIMHUCHIBACT JIWHAMUKY OOJBIIMHCTBA BCTpE-
YaIOIIMXCS HA MPAKTUKE BPEMEHHBIX PSIIOB

b) no3Bosnser cTpouTh TOBEPUTENbHBIE HHTEPBAIIBI AJIs1 IPOTHO30B

B) yuuTeiBaeT npuHIMI JUCKOHTHPOBAHUS MHPOPMAIIMK ITPU OCTPOESHUH MPOTHO30B

') yauThiBaeT ce30HHBIE KOJI€OAHUS NP MOCTPOESHUH ITPOrHO30B

45) Ipu3HaKamMu CTAIIMOHAPHOT'O BPEMEHHOTO Psijia ABJISFOTCS

A) Hanmuyme TpeHaa

b) 3aTyxaHue aBTOKOPPEISAIMOHHON PYHKIINY TP YBEJIUYEHUH Jlara

B) u3MeHYMBOCTh aMIUIMTY bl KOJIEOAHUN YPOBHEH psiZla Ha pa3IMYHBIX €r0 y4acTKax

') aBTOKOppENALUS OCTATKOB

46) B nporiecce CKOJB3SIIIETO CPEAHETO TEKYIIHH YPOBEHb BPEMEHHOTO psifia POPMHUPYETCS KaK
A) cymma cpeaHero ypoBHsS psjlia, CIIy4aitHOTO BO3/CHCTBUSA B JJAHHBIII MOMEHT BPEMEHU U JIU-
HEHOI KOMOMHAIIUY CTy4alfHBIX BO3JICHCTBUI B MpEAbIAYIINE MOMEHTHI BpEMEHU

b) cymma crnydaitHOro BO3ACHCTBHS B JaHHBII MOMEHT BPEMEHU M JIMHEWHOW KOMOWHAIUU
YPOBHEN psiJia B MPEAbIIYLIME MOMEHThI BpDEMEHHU

B) cymma skcroHeHIIManbsHON CpelHe YpOBHEW BPEMEHHOTO PsiJia U CITy4aiiHOTO BO3/ICHCTBUS B
JTaHHBIA MOMEHT BPEMEHH

') cymma mpenpinymux ypoBHEH psaa

47) Ecnu yacTHasi aBTOKOPPEISIIMOHHAs (PYHKIIMS CTAIllMOHAPHOTO IMpoliecca pe3Ko 00pbIBaeTCs
Ha Jiare 1, a aBTOKOppeNsiMoHHas GYHKIMS IJIAaBHO 3aTyXaeT, TO UMEET MECTO

A) mporiecc aBTOperpeccun NeEpPBOro nopsaKa

b) nporecc ckoab34I1Iero CpeaHero nepBoro nopsijaka

B) cMmemanHbIi nporecc aBTOPErpeccuy — CKOMb3AIIET0 CPEAHETO IEPBOTO MOPsIIKa

I') cyuaiinoe 6myxnanue

48) B cinydae mporiecca Ce30HHOTO CKOJB3SILET0 CPEAHETO MEPBOTO MOPSIKa

A) aBTOKOppeAIMOHHAsA (QYHKIUS TUIAaBHO 3aTyXaeT MOCIe jara, KpaTHOro Nepruoy Ce30HHOCTH
b) wactHast aBTOKOppEIAIIMOHHAs (PYHKIUS TJIABHO 3aTyXaeT MOCHe Jiara, KpaTHOTO TMEePHOIy Ce-
30HHOCTH

B) aBrokoppensaunonHas GpyHKIHMS 1eMOHCTPUPYET MHUKH (BBIOPOCKHI) HA J1arax, KpaTHbIX MEpUo-
Jly CE30HHOCTH

') yacTHast aBTOKOppENIALUOHHAS (QYHKIUS IEMOHCTPUPYET MUKH (BBIOPOCHI) HA JIarax, KPaTHBIX
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NepUoJly CE30HHOCTH
49) Moaens GARCH otnruaercs ot mogenn ARCH

A) norapudmuueckoii cnenudukanuei

b) ucnonp3zoBanueM arupoBaHHBIX 3HAYEHUN YCITOBHOU JUCTIEPCUUI

B) yderom acummeTpuuHOW peakuuu Oyayled aucrepcuy Ha TEKYIUe MOJIOKUTEIbHbBIE U OT-
pHUIaTeNIbHbIE OTKIOHEHUS

I') ucnonb3oBanuem t-pacnpenenenuss CTbIOJEHTA Ui MOJACIMPOBAHUS PACIIPECIICHHUs] OCTaT-
KOB

50) Haubomnee mupoko ucrnosib3yemoii cenudukaiueit mogenn GARCH sBnsercs

A) GARCH(1,1)

B) GARCH(2,2)

B) GARCH(0,1)

I') GARCH(1,0)

51) Tlo cpaBHEHHIO ¢ HOpMATBHBIM pacnpeneineHreM octatku mpoiecca GARCH xapakTtepusy-
IOTCS

A) Gosee «oCcTpoii» BepIINHOM

b) 6onee «rynoil» BepminHoOR

B) Gonee wierkumm» XxBocTaMu

I') Gosiee «TsHKENBIMUY XBOCTAMH

52) IMapametpsr Mmogen GARCH onenuBarorcs

A) 0OBIYHBIM METO/IOM HAMMEHBIINX KBAJAPAaTOB

b) B3BelIEHHBIM METO/I0M HAMMEHBIIIUX KBAJPaTOB

B) MeTo/10M HHCTpYMEHTAIBHBIX TIEPEMEHHBIX

') MeTo10M MakCUMAaIbHOTO MPABAONOA00MS

53) «DddexT prraaray B moaensax GARCH npemycmaTpuBaeT

A) TIOJIOKUTENBbHYIO KOPPENISIIMIO TEKYIIeH BOTATHUIBHOCTH C TEKYIIEH T0X0JHOCTHIO

B) oTpuniaTensHy0 KOppESINIo TEKYIEH BOTaTHIBHOCTH C TEKYIIEH TOXOTHOCTHIO

B) nonoxxuTenbHy0 KOppessiuo Oyayiiei BOTaTUIFHOCTH C TEKYIIEH T0X0JHOCTHIO

I') oTpuniaTenbHy0 Koppesiuuo Oyayiiei BOJaTUIBHOCTH C TEKYIIEH JOXO0IHOCThIO

54) OtnuuurenbHoi ocobenHocThio Moend GARCH-M seisercs

A) UCTIONTb30BaHME YCIOBHOW AUCIIEPCUU B YPaBHEHUH IS YCIOBHOTO CPETHETO

b) acuMMeTpruHOCTh peakiiy yCIOBHON TUCIIEPCUU HA MOJOXKHUTEIbHbIE U OTPUIATENLHBIE OT-
KIIOHCHHUS

B) HEBO3MOKHOCTH MONTYYEHUS OTPUIIATENBHBIX TPOTHO3HBIX 3HAUEHUH YCIOBHON JAMCIIEPCHH

') otnmume pacmpeneneHusi OCTaTKOB OT HOPMaJIbHOTO

55) Mogens Buaa Yi = Po + B1 Y1+ B2 X + & Ha3bIBaeTcs

A) MOJIeNbIO KOPPEKIIUU OLIMOKHI

b) Monenpio yacTHYHON KOPPEKTUPOBKHU

B) aBTOperpeccroHHoil MOZIENbIO pacipeiesIeHHBIX JIaroB

') MOIeTIbIO BEKTOPHOM aBTOPErpeccuu

56) Mogens Buaa Y= Po + B1 Y1+ B2 Xi + B3 Xi.1 + & Ha3biBaeTCs

A) MOJIENBIO KOPPEKITUU OITHOKHI

B) MoJiebr0 9acTUIHON KOPPEKTUPOBKH

B) aBTOperpeccnoHHON MOJENBIO paCIIPEICICHHBIX JIaroB

') MoeNTbI0 BEKTOPHOM aBTOPErPECCHH

57) OueHnBaHKUE PErPECCUOHHON 3aBUCUMOCTH MEXKY IBYMSI HE3aBUCHMBIMH TPOILIECCAMHU CITY-
YaiHOTO OJIYKTaHHsS OOBIYHO JaeT

A) HU3KHE 3HaUeHUS KO3 PUIMEeHTa JeTepMUHAIINH

b) BeicOKMe 3HaUeHMS KOA(PUIIMEHTA IETEPMUHAITUN

B) Huskue abcomoTHBIC 3HaUCHUS t-CTaTUCTUKH

I') Hu3kue 3HaueHus cratuctuku JlapOuna-Yorcona

58) Ilepemennas X siisiercst npudrHOU 110 ['peitHpKepy s mepeMeHHoi Y, ecin
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A) K03pGUIHEHT KOPPEISAIMU IepeMeHHbIX X U Y CTaTUCTUYECKH 3HAYMMO oTinyaercs ot 0

b) narupoBanHble 3HaueHUs IepeMeHHON X 00J1afatoT CTaTUCTUYECKU 3HAYUMOM 00BsACHSIOIIEN
CIIOCOOHOCTBIO B MOJIEJIH, BKJIFOUAIOLIEHN TaKXKe JarnpOBaHHbIE 3HAYEHUS IEPEMEHHOMN Y

B) nepemennbie X 1 Y KOUHTETPUPOBAHBI

I') perpeccus nepeMeHHO# Y 110 iepeMeHHON X He SBIISIETCS J0KHOU

59) IIporeccor Y u X; ABASIOTCS KOMHTETPUPOBAHHBIMH, €CIIH

A) K03 (HUIUEHT KOPPETALUN MEXITY IIEPBBIMU Pa3HOCTSIMHU MporieccoB Xt u Yt craructuyecku
3HAYUMO oTiIn4aercs ot 0

b) npounecchl Y u X; cralilnoHapHbl, HO CYLIECTBYET UX JIMHEWHAas KOMOMHALNA, KOTOpasl ABJIs-
€TCsl HeCTallMOHAPHOM

B) nponeccsl Yt u X; HecTallMOHApHBI, HO CYILIECTBYET UX JMHEWHAs KOMOMHALUSA, KOTOPas 5B-
JsIeTCsl CTaLlMOHAPHOM

I') nepemenHas X; siBisieTcsa NpuuuHoOi no ['pelinmpkepy Uit mepeMeHHoN Yy, a mepeMeHHast Y —
npu4rHOil o ['peltHxepy Ans nepeMeHHo Xy

60) Ecau mporiecchl X; v Y KOMHTETPUPOBAHBI, TO OLIEHKHA PErPECCHOHHOM 3aBUCUMOCTH Y¢ OT
Xt, nosryueHHble 00b19HbIM MHK, sBisitoTCst

A) JI0)XKHBIMU

b) cmemennbIMuU

B) cynepcocrositensHbIMU

I') HeahpexTuBHBIMU

61) MakcuManabHOE YMCIIO HE3aBUCUMbBIX KOMHTECTPUPYIOLIMX COOTHOIICHUHN JUIS CHCTEMbI U3 K
HEPEMEHHBIX PaBHO

A) k-1

b) k

B) k+1

I') k+2

62) IlepeMeHHbIe, 3HAYCHUSI KOTOPBIX OMPEACISIOTCS B PE3yJabTaTe PEUICHUS CUCTEMBI OJIHO-
BPEMEHHBIX YPaBHEHMI, Ha3bIBAIOTCS

A) PK30TE€HHBIMU

b) suporeHHBIMU

B) npenonpenenenupiMu

') uHCTpYMEHTaIbHBIMU

63) YpaBHEHUs, B KOTOPBIX OTPKEHA CXeMa OMpe/ICICHIs 3HAYCHUI dHIOTCHHBIX MEPEMEHHBIX
MCXOJ U3 3HAYEHUH DK30T€HHBIX U ITPENONPEAECIIEHHBIX IEPEMEHHBIX, HA3bIBAKOTCS

A) CTpYKTYpHBIMU

b) nosenenueckumun

B) croxactuueckumu

I') npuBeieHHBIMU

64) OrieHky, MOJTyYaeMble B pe3yJbTaTe MPUMEHEHUS OOBIYHOTO METO/Ia HAMMEHBIIINX KBaJpa-
TOB ISl OLIEHUBAHUSI CTPYKTYPHBIX YPaBHEHUN CHCTEMBI, SIBISIOTCS

A) cMelIeHHBIMI

b) HecocTosTenpHEIMU

B) cynepcocrostensHBIMEI

I') cocrosarenbHbIMU

65) CBolicTBaMH XOpOIIIEii HHCTPYMEHTAIBHOM MEPEMEHHOM SIBISIOTCS

A) TecHast KOPPEIUPOBAHHOCTH ¢ IPOOIEMHOM 00BSACHSIOIIEH TepeMeHHON

b) orcyTcTBHE KOPPETMPOBAHHOCTHU C MPOOIEMHON 00BACHSIOIEH TEpEMEHHOM

B) TecHast KoppenupoOBaHHOCTH CO CIIy4allHbIM YJIEHOM YpaBHEHUS

') oTcyTCTBHE KOPPETUPOBAHHOCTH CO CIIy4alHBIM UJIEHOM YPaBHEHHUSI

66) Ecnu Ha ocHOBe K03()(UIIMEHTOB MPUBEACHHBIX YPaBHEHUI MOXKHO IOJIyYHTh HECKOJIBKO
BO3MOXHBIX BapHaHTOB 3HAYEHUH KOA(Q(UIMEHTOB CTPYKTYPHBIX YPaBHEHUH, TO UCXO/AHAs CH-
CTeMa Ha3bIBaeTCs
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A) uneHTuGUIIPyEeMOit

b) nennentudunupyemoit

B) cBepxunentudunupyemoit

I') mepeonpenencHHOM

67) HeoOocHOBaHHOE BBEJICHUE B MOJICIIb U30BITOYHBIX SK30TCHHBIX EPEMEHHBIX PHUBOJAUT
A) K yTpaTe uAeHTUPUIMPYEMOCTH YpaBHEHUI MOJIeNn

B) x pocty cranmapTHbIX OIIMOOK KO (HUIIUEHTOB

B) k pocty t-cratucTuk K03 HUIMEHTOB

I') k Hapymenuto ycioBuii Teopemsl ['aycca-MapkoBa

68) K moenssM OMHAPHOTO BEIOOPA OTHOCST

A) MozieNb TMHEWHOW perpeccuu ¢ PUKTHBHBIMH NEPEMEHHBIMH

b) norut-monens

B) npobut-moznens

I') 06001ICHHBIN METOT HAMMEHBIITUX KBAIPaTOB

69) Ecnu 3aBrcuMast nepeMeHHast SBJISCTCS [ICH3YPUPOBAHHOM, TO CIIEAYET HCIIOIb30BaTh
A) MeTo HAaUMEHBIINX KBaJIpaToB

b) B3BelIEHHBIN METO/l HAMMEHBIINX KBAPATOB

B) Tobut-mMozaenp

I') norut-monens

70) ITpoOuT-MOm€eas OCHOBAHA HA MCIIOJIb30BAHUH

A) HOPMaJIBHOTO pacIpe/IeIeHUs

b) norucruyeckoro pacnpeaeneHus

B) paBHOMEpHOTO pacnpeneneHus

') sKCrIOHEHIIMATIBLHOTO paclpeaeTICHHS

71) Ecnu 3aBrcuMast iepeMeHHas IPUHUMAET TOJIBKO J1BA 3HAYCHUS, TO IIPHUMEHSFOT
A) Mozienb TMHEHHON perpeccuu ¢ PUKTUBHBIMU EPEMEHHBIMU

b) norur-monens

B) npo6ur-monens

I') Tobut-mMoe71H

72) BpiOOpKa Ha3bIBACTCs LICH3YPHUPOBAHHOM, €CITH

A) npou3BeqeHa TIaTeNbHas POBEPKA JAHHBIX

b) BeIOOpKa Mpou3BeIeHa U3 YaCTH COBOKYITHOCTH, YIOBJIETBOPSIOIIEH 3aJaHHOMY YCIIOBHUIO
B) nns wactu HaOmroieHNi 3HaY€HHE 3aBUCUMON TTEPEMEHHON HEM3BECTHO

I') ucripaBnens! rpyOble OMIMOKY IPU BBOJIE TAaHHBIX

73) HemoctaTku JIMHEHHON BEpOSITHOCTHOW MOJICITH 3aKIFOYAIOTCS B CIICAYIOIIEM

A) k03¢ GUIIEHTHI MOJIENIN HE MOIAI0TCS IPOCTOM HHTepIpeTauu

b) He BBIMONHSIOTCS IPEATNIONOKEeHHS TeopeMbl ['aycca-Mapkosa

B) npexnckazanHoe 1Mo MozieM MPOTHO3HOE 3HAUYEHHE MOKET BBIXOJAUTH 3a IMpeJiesibl HHTepBaa
[0;1]

I') k03¢ hUIMEeHTHI MOJIENH HENIB3s PACCUUTATh C TOMOILBIO CTAHJAPTHBIX MTPOrpaMM
74) B ciydae MOJIe)Ii MHOYKECTBEHHOTO BBIOOPA

A) 3aBHcHMas IEpEeMEHHAas SIBJISAETCS] HEMIPEPBHIBHOM

b) 3aBucumast mepeMeHHast SBJSIETCS TUCKPETHOW, HO MPHHUMAET OJJHO U3 HECKOJIBKUX BO3MOXK-
HBIX 3HAYCHUI

B) 3aBucuMas mepeMeHHas MOXKET IPUHUMATh OTHOBPEMEHHO HECKOJIbKO 3HAUCHUI

') B MOzi€ M IPUCYTCTBYET HECKOIBKO HE3aBUCUMBIX MEPEMEHHBIX

75) B citydae Mozenu yrmopsiioueHHOT0 MHOXKECTBEHHOTO BBIOOpa

A) aJIbTepHATUBBI HENb3S YHIOPSIOUUTH 110 CTENCHH MPEAIOYTUTEIIEHOCTH

b) nanHbIe OTCOPTUPOBAHBI 110 TPYIIIAM

B) anpTepHaTHBBI €CTECTBEHHO YIOPSIOYEHBI

') anbTepHATUBBI YIIOPSIOUEHBI 10 YUCIEHHOCTH COOTBETCTBYIOLIUX IPYII B BEIOOPKE
76) PerpeccroHHBIC MOJICNH JUISl TAHEIBHBIX JAHHBIX MOYKHO TPUMEHSTh
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A) 11 TOTO, 9TOOBI COMTOCTABUTH PE3YAbTAThl HECKOJIBKUX HE3aBUCUMBIX UCCIIEOBAHUI

b) nns ananu3a HECKOIBKUX BPEMEHHBIX PSIIOB

B) ecniu nmerorcst JaHHBIE 00 OJTHOM M TOM € MHOXECTBE 0OBEKTOB 32 HECKOJIBKO MOCIIeI0Ba-
TEJIbHBIX TAKTOB BPEMEHHU

') eciii COBOKYITHOCTH pa30uTa Ha HECKOJIBKO YacTen

77) TanenbHbIC JaHHBIC HA3bIBAIOTCS COATAHCHPOBAHHBIMHU, €CITH

A) 4ncio HaOI0IEHUH MPEBOCXOANUT YHUCIIO MIEPUOIOB BPEMEHHU

b) ecTb nanHBIE POBHO 3a JiBa NepHOa

B) uncno 06beKkTOB HAOIIOACHHS TPEBOCXOIUT YUCIO HE3aBUCHMBIX NIEPEMEHHBIX B MOJICIIH

I') B 1aHHBIX HET MPOMYCKOB, MPUCYTCTBYIOT AaHHBbIE 00 N 00BbekTax 3a T nmepnomoB BpeMeHH
78) Moneins ¢ pukcrupoBaHHBIME 3 deKkTamu 11 aHEeTbHBIX TAaHHBIX OIYCKAeT

A) U3MEHYMBOCTh UHAUBHUAYAIbHBIX 3()()EKTOB BO BpeMEH!U

B) n3smMeHunBOCTh MHIUBUAYATBHBIX 3(()EKTOB B IPOCTPAHCTBE

B) 3aBucHMOCTbh MHIMBUYaTbHBIX YPPEKTOB U CIyYailHBIX OLIHOOK

') 3aBUCHMOCTD WHANBHUIYAIBHBIX dPPEKTOB ¥ OOBACHIIOMINX ITEPEMEHHBIX

79) TIpeumyIiecTBAMU MOJIENHN CO CydaiiHbIMU 3 deKTamMu MO CPaBHEHHIO C MOJCIBIO ¢ QHK-
CHUPOBAHHBIMH (P (PEKTaMH SBIISIOTCS

A) BO3MO>KHOCTb OLICHUBAHUS KOI(PPUIIMEHTOB MIPH EPEMEHHBIX, 3HAYCHHSI KOTOPBIX OCTAIOTCS
MOCTOSTHHBIMU JIJIS1 OT/ICTIBHBIX PECIIOHICHTOB

b) BO3MOKHOCTH UCIIOJIB30BaHUS OOJIBIIETO YKCIIA CTENEHEH CBOOOIbI

B) addekruBHOE penieHre mpoOIeMbl aBTOKOPPEISAIIUU OCTATKOB

I') apdexTuBHOE pemieHre MPOOIEMbl 3aBUCUMOCTH WHIUBUAYATbHBIX 3((HEKTOB OT 0OBICHS-
IOIINX TIEPEMEHHBIX

80) YcioBusiMH PUMEHEHHUST MOJIEIHN CO CIydaiiHbIMK Y eKTamMu SBISIFOTCS

A) BO3MOXHOCTb PaCCMOTPEHUSI MHANBUIYAIBHBIX 3P(PEKTOB KaK B3STHIX CIIydallHBIM 00pa3oM
U3 TeHEepaIbHON COBOKYITHOCTH C JaHHBIM pacHpeieeHueM

b) He3aBuCMMOCTh MHAMBUAYAIBHBIX 3(P(GEKTOB OT BKIIOYEHHBIX B ypaBHEHUE OOBSICHSIOIINX
HEepEeMEHHBIX

B) orcyrcTBHe nHIMBUYaTbHBIX 3PPEKTOB, crienu(pUIECKUX Ui OTACIbHBIX PECIIOHIEHTOB

') oTCyTCTBHE aBTOKOPPEIALIUU OCTATKOB

81) B cnyyae KOppeKTHO CHeHU(PHUIIMPOBAHHON MOJEIH CO CydaiHbIMHU 3((HeKTaMu OCHOBHOM
po0IeMOi OLIEHUBAHUS SBIISETCS

A) reTepocKeacCTUYHOCTh OCTaTKOB

b) aBTOKOppENALMS OCTaTKOB

B) HenuHeliHOCTh crienudukanum

I') xoppensiuus Mex 1y OOBSICHAIOIUME MTEPEMEHHBIMH U CITyYaiHBIM YJIEHOM

82) Jlns BeIOOpa Mex Ay crierudukaiien co cinydaiapiMu 3¢ dextamMu 1 cnennpukanmei ¢ puk-
CHUPOBAHHBIMU (P PEKTaMU UCTIONb3YyeTCs

A) tect bpoiima-Ilarana

B) Tect Yoy

B) Tect Xaycmana

I') rect Vaiita

IIpumepHbIe TeMbI y4eOHBIX UCCIEA0BATEIbCKUX POEKTOB!
1.OueHka BIMSHUA JEHEKHO-KpEAUTHOW moiuThukA banka Poccru Ha JUHAMUKY OCHOBHBIX
MaKpOIKOHOMHUYECKHX MOKa3aTesen.
2.CueHapHBIN TIPOTHO3 TUHAMUKH PA3BUTHS POCCHHUCKON YKOHOMHKH.
3.01eHka paBHOBECHOTO M (pyHIaMEHTaIbHO 0OOCHOBAHHOTO 3HAYEHUSI OOMEHHOTO Kypca pyoss
K nomnapy CIIA u eBpo.
4.0Ouenka 3¢ dexra nepeHoca 0OMEHHOTO Kypca B IIEHBI B POCCUHCKON SKOHOMUKE.
5.AHanu3 BIUSHUS BHEITHUX (aKTOPOB HA TMHAMHUKY POCCUHCKOTO PhIHKA aKITHH.
6.AHanu3 npoliecca ycI0BHOM KOHBEPT€HLUN YIKOHOMUK POCCUNCKUX PETMOHOB.
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7.AHanu3 nporiecca ycI0BHOW KOHBEPT€HLIUU B MUPOBOI dKOHOMUKE.

8.0ueHka 2 (HEeKTUBHOCTH WHBECTHUIIMOHHON IMOJIUTHKNA OPTaHOB BJIACTH CYOBEKTOB Poccuiickoii
®denepauuu.

9.IIporuo3 sneprerudeckoro d6amanca EBpometickoro Coro3a u crpoca Ha UMIIOPT POCCUUCKUX
sHeproHocurenei Ha nepuof 1o 2030 r.

10. IIporuo3 sueprerudeckoro 6ananca Kuras u cipoca Ha UMIIOPT POCCUNCKHUX YHEPTOHOCUTE-

ne#t Ha nepuon a0 2030 r.
11.0Ouenka GpakTopoB, BIUSIONINX HA HHHOBAIIMOHHYIO aKTUBHOCTD IPEIIPUSATHHA.
12.0uenka 3¢ GeKTUBHOCTH UHBECTHIIMN B MOJydeHHE 00pa30BaHus (C KOHKpETH3alKuel ypOBHS

oOpaszoBaHus).

13.ITocTpoeHne reJOHUCTUYECKOTO HHEKCA 1IEH Ha IEPCOHAIbHBIE KOMIIBIOTEPHI.
14.BbIsiBlIeHHE HEOOLECHEHHBIX U MEPEOLCHEHHBIX (PMHAHCOBBIX AKTUBOB C HCIOJIb30BAHUEM
CPaBHUTEIBHOIO MOAX0/aA.
15. Mozenb OLeHKH CTOMMOCTH KBapTHUP C UCIOJIb30BAHUEM CPABHUTEIIBHOTO MOIX0AA.
16. Mopenb NMpOrHO3UPOBAHMS WHAECKCOB PhIHKA HEBUKHMOCTH C YUYETOM BIHMSHHUS MaKpOIKO-
HOMUYECKUX (PAKTOPOB.
[To nHUIIMAaTHBE MAarkucTpaHTa MOXKET OBITh chOpMUpOBaHA Apyras TeMa, BHI3BIBAIOIIAS Y
HEro MHTEPeC, PaCKphITHE KOTOPOH TpeOyeT MCIOJIb30BaHHsI COBPEMEHHBIX SKOHOMETPUUYECKUX

MCTOJ0B.

4.3. OueHouHble CPeACTBA 1Jisl IPOMEKYTOYHOM aTTecTalul

Kox sTama HaumenoBanue 3tama IToka3arens olleHUBaHUS Cpencrna
OCBOCHHUA OCBOEHHS KOMIIETCH- (MeTo1bI)
KOMIIETEHIUN 107071 OLIEHHBaHUS
YKOC-1.2 MPUMEHEHHE METO-  |Ha YpOBHE 3HAHUU OOBICHIET COAep)KaHHe
JIOJIOTUY DKOHOMET-  |[CIICAYIOIIUX TMOHSATUH W KaTerOpUi: YCIIO-
pPUYECKOTo aHa/IM3a  [BUSI TMOJIyUYEHHUs HeCMelleHHbIX, d(hdexTuB-| Tectupona-
JUTSL PEIICHUS TTPO- HBIX W COCTOSTEIHHBIX OIICHOK ITapaMeTpOB HUE
dbeccHoHaNbHBIX 3a- PKOHOMETPHUYECKHX MOJENeH; MPUHITUIIBI
a4 MMOCTPOCHHSI S)KOHOMETPUICCKHUX TECTOB
Ha ypOBHE YMEHHIl crmocoOeH olleHuBaTh| Pemienue
YPaBHCHHSI PETPECCHH U UX CHUCTEMBI; TPO-| YIeOHBIX
BEPSATh YIKOHOMETPUUYECKUE TUIIOTE3bI 3a7a4
Ha YpOBHE HABBIKOB BIIJIeCT HaBbIKaMu|Peamuzanus
OLICHUBAHMSI YPaBHEHHMH U CHUCTEM ypaBHE-| y4eOHOro
Huii B EViews; HaBbIKamMu TMPOBEICHMS| HCCIIEI0Ba-
HKOHOMETPHUYECKHX TECTOB U MPOBEPKH TH-| TEIHCKOTO
more3 B EViews MIPOCKTA
YKOC-2.3 pa3paboTKa 1 peau- |[Ha ypOBHE 3HAHUH OOBSCHSET Coep)KaHue
3alsl UcclIeq0Ba- CIEAYIOUIMX MOHATUM M KaTeropwii: mero-| Tectupona-
TEIbCKUX MPOEKTOB, |1l aHalW3a BPEMEHHBIX PSAOB, METOJbI HHUE
pelyCMaTPUBAIO- [TPOTHO3MPOBAHUS BPEMECHHBIX PSJIOB
IIMX UCIOIb30BaHUE |[HA YPOBHE YMEHHUH CIOCOOEH: MPOBEPATH
DKOHOMETPHUYECKHX  [TUITOTEe3bI 00 HWHTETPHPOBAHHOCTH W KO- Pemenue
METOJIOB MHTETPUPOBAHHOCTH  BPEMEHHBIX  DSIJIOB;| Y4eOHBIX
CTPOUTH CIICHApHBIC MPOTHO3BI JIUHAMHKH|  3ajad
BPEMEHHBIX PSJIOB
Ha YpOBHE HAaBBIKOB BJIaJIeeT:  HaBbIKamH|Peanmm3anus
aHaJIM3a W MPOTHO3UPOBAHUS OJHOMEPHBIX| y4EeOHOTO
BpeMEHHBIX psgoB B EViews; HaBbIkamw| HcciieqoBa-
QHAJIM3a U MPOTHO3UPOBAHUS MHOTOMEPHBIX| TEIHCKOTO
BpEMEHHBIX ps0B B EViews MIPOCKTA
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YKOC-4.2

cOOp MCXOMHON WH-

Ha YpOBHE 3HaHHMM OOBACHSAET COAECp)KaHUE

dopmaruu Ut Ipo-  [CACAYIOMUX MOHATUNH M KaTerOpHid:  BO3-
BEJICHUS aHaJM3a U |[MOXHOCTU HCIOJb30BaHUS (UKTUBHBIX Ie-| Tectupona-
MPEJCTABICHUE UTO- [PEMEHHBIX B SKOHOMETPUUYECKUX MOJEISX; HUE
TOBBIX PE3YNbTAaTOB  |0COOEHHOCTH SKOHOMETPHYECKOIro aHalln3a)
WCCJICZIOBATEIIbCKUX  [TAHEIBHBIX JTAHHBIX
MIPOEKTOB, Mpey- Ha YpOBHE YMEHHI CIOCOOEH: OCYILECTB-
CMaTPUBAIOIIUX UC-  [IATh MOMCK M aHAJH3 H&}:‘-IHOfI TUTEPATYPBI
II0JIb30BAHUE DKOHO- |10 TEMAaTHKE pelIaeMoil 3aaadd;  ocCy- yIeGHBIX
METPUYECKUX METO-  [ECTBIISITh MOUCK CTATHCTUYCCKUX TaHHBIX,
JIOB HEOOXOUMBIX ISl OLIEHUBAHUSA SKOHOMET- Janat
pUYECKON MOJEIHN
Ha YpOBHE HAaBBIKOB BIIAJICET:  HABbIKAMU
MMITOPTUPOBAHUS JaHHBIX ISl POBEICHUS Peamsaums
DKOHOMETPHYECKHUX pacyeToB B EViews; y1ebnoro
UCCIIeI0Ba-
HAaBBIKAMH  OIICHUBAHHUS  PETPECCHOHHBIX
MoOJIeTiell aHanu3a TMaHEeNbHBIX JIaHHBIX B TEIBCKOTO
EViews IPOEKTa
YKOC-5.2 paboTa B KOMaHJE [HAa YpOBHE 3HAHUN OOBSACHSET COAEpKAHHE
IIPH BBITIOJTHEHUH HC- [CIEAYIONINX MOHITHA W KaTETOPHU: KpUTe-
CJIEIOBATEIHCKOTO puu BbIOOpa onTUManbHOH crenudukanuul Tectuposa-
MPOEKTa, MpeIycMar- PKOHOMETPUYCCKOW MOJICNN; TIOCIICICTBUS HUE
PHUBAIOIIETO HCIOJb- |OIIHOOK crielU(PHUKAIIIN YIKOHOMETPHUECKOH
30BaHHE HKOHOMET- [MOJIEIH
pPUYECKMX METOJOB  |[HAa ypPOBHE YMEHHH CHOCOOEH: BHIOHMpAThH
HanOosiee OOOCHOBaHHYIO CIEIM(PUKAIINIO Perltere
PKOHOMETPUYECKONH Mojenu; (OopMyIHUpo- yaeBHbIX
BaTh MPAKTUYCCKUE PEKOMEH/IAIMN Ha OCHO- samau
Be aHallM3a pPe3ylbTaTOB OIEHUBAHUS JKO-
HOMETPUYECKON MOJIETN
Ha YpPOBHE HAaBBIKOB BIAJeeT: HaBbIkaMu|Peanuzanus
[UTAHUPOBAHUS OPTaHHU3AIMH dKOHOMETPH-| y4eOHOTO
YECKUX HMCCIEIOBAaHUMN; HABBIKAMU CPaBHH-| HCCIIE0OBA-
TEJBPHOTO aHaln3a albTEPHATUBHBIX CIie-| TEIHCKOTO
[ UKaIMii SKOHOMETPUUECKUX MOJIETeH IPOEKTa

Bomnpocsl k 3k3ameny:
1) Mojienib MHOXECTBEHHOM JIMHEHHON perpeccuu.
2) Teopema I'aycca-MapkoBa.
3) IIpoBepka runoTe3sl 0 3HAYCHUU KOAPPHUITEHTA PErPECCU.
4) TIpoBepka TUMNOTE3 00 OTCYTCTBUH OOBSICHSIONICH CIOCOOHOCTH Y TPYIIbI TEPEMEHHBIX H
YPaBHEHUS PETPECCUU B LIEIIOM.
5) Henunelinblie criennUKaliy ypaBHEHHH MHOKECTBEHHOM PErPECCHH, CBOIUMBIE K JIMHEHHOMN

dopme.

6) [IpoGiiema BbIOOpa MEX Ty THHEHHOH U JIOrapru(MUIECKH JIMHEWHON CIeU(pHUKAUIMHA YpaB-
HEHUS PErPECCU.
7) IIpobnema reTepocKeIaCTUIHOCTH OCTATKOB PEIPECCHOHHON MOJICIIH.
8) [IpobieMa aBTOKOPPENSIMU OCTATKOB PErPECCHOHHON MOJICIIH.

9) IMocneacTBus OMIMOOYHOM crICHM(DUKAIIUN PETPECCHOHHON MOJIEIIH.
10) AnanTUBHBIC METOJIBI IPOTHO3UPOBAHUSI.

11) Mogens ARIMA Bokca-J[>KeHKHHCA.
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12) IpoBepka rumnoTe3bl 0 HECTAIIMOHAPHOCTH BPEMEHHOTO PsIa.
13) Mopenu aBTOPErpeCcCHOHHON YCIIOBHOM I'€TePOCKETaCTHYHOCTH.
14) OcoOEeHHOCTH PErPECCUOHHOTO aHAIN3a BPEMEHHBIX PSIOB.

15) KouHTerpaiust BDEMEHHBIX PSIOB.

16) Mopenu BEKTOPHOI aBTOPErpeccuu.

17) CucteMbl OTHOBPEMEHHBIX YPAaBHEHHIA.

18) MeTro1 MHCTPYMEHTAIbHBIX MIEPEMEHHBIX.

19) Mopenu ¢ orpaHUYEHHBIMH 3aBUCHMBIMHU ITEPEMEHHBIMHU.

20) OcoOeHHOCTH PErPEeCCHOHHOTO aHaJIKM3a MMaHEeIbHBIX TaHHbIX.

[ITkaya oueHuBaHUs

OrneHka 3HaHWN, YMEHHH, HaBBIKOB MPOBOIUTCS Ha OCHOBE Oa/NIbHO-PEHTHHTOBOW CH-
cTeMbl. BKJ1aJi B UTOTOBYIO OIICHKY Pe3yJbTaTOB MMPOMEKYTOYHOH arrectanuu coctaBiser 30%
u3 100% (unu 30 6amnoB u3 100).

[Ipu orneHMBaHUM OTBETa OOYYAIOMIETOCS B XOJE MPOMEKYTOUYHON aTTECTAIIMH MOYKHO
OMHPATHCS Ha CIEAYIONINE KPUTEPHH:

bamel

Kpurepuit onenku

26-30

OOyyaromuiicst IOKa3bIBa€T BBICOKUN YPOBEHb KOMIIETEHTHOCTH, 3HAHUS MPOTrpamMM-
HOT0 MaTepuala, yueOHOH, MepruoInYecKo U MOHOrpaduuecKoil IuTepaTypsl, pac-
KpBIBa€T HE TOJILKO OCHOBHBIE MOHTHS, HO U aHAJIM3UPYET UX C TOUKHU 3pEHHUs pa3-
JUYHBIX aBTOPOB. OOyyarouuiicss MoKa3bIBaeT HE TOJIBKO BBICOKHUI YPOBEHb TeOpe-
TUYECKUX 3HAHWH, HO W BHUIUT MEXIUCHHUIUTMHApHBIE CBs3H. [IpodeccnonanbHo,
rPaMOTHO, IOCJEI0BATEIbHO, XOPOIIUM S3bIKOM YETKO H3JIaraeT maTepuall, apry-
MEHTHUPOBAaHHO (opMyaupyeT BbIBOJbl. Ha Bompockl oTBeYaeT KpaTko, apryMeHTH-
pPOBAHO, YBEPEHHO, 110 CYILECTBY.

16-25

OOyyaromuiicst MOKa3bIBa€T AOCTATOYHBIH YpPOBEHb KOMIIETEHTHOCTH, 3HAHUS MaTe-
pHAJIOB 3aHATUH, y4eOHOW U METOJMYECKOM TUTepaTyphl, 3aKOHOIATENIbCTBA U TPaK-
TUKU €ro NMPUMEHEHUs. YBEPEHHO U NPOo(eCcCHOHAIBHO, IPAaMOTHBIM SI3BIKOM, SICHO,
YEeTKO U MOHSATHO M3JaraeT COCTOSHUE U CYTh Bompoca. OOydaronuiics noka3bplBaeT
JIOCTaTOYHBIN ypOBEHb MPO(ecCHOHATBHBIX 3HAaHUH, CBOOOAHO ONEPUPYET MOHATUS-
MU, METOJAMHU OLICHKH INPUHATHUS PELICHUN, UMEET MPEICTaBICHUE: O MEXKIUCIU-
IUIMHAPHBIX CBS34X, YBA3BIBACT 3HAHMSA, IOJYYEHHBIE IPU M3YHYCHHHM DPa3IUYHBIX
JUCLHUIIINH, YMEET aHAIIM3UPOBATh MPAKTUYECKUE CUTYallUH, HO JOIYCKACT HEKOTO-
pbie norpemHocTd. OTBET MOCTPOEH JIOTUYHO, MaTepHall U3J1araeTcsi XOPOILIUM S3blI-
KOM, IpHBJIEKaeTCcs WH(GOPMATUBHBIM U WIITIOCTPUPOBAHHBIN MaTepual, HO IpU OT-
BETE JIONYCKAET HEKOTOPBIE MOTPEIIHOCTH. BOMPOCH! HE BBI3BIBAIOT CYIIECTBEHHBIX
3aTPYAHEHUN.

6-15

OOyuarommiicsi TOKa3bIBaeT JOCTATOYHBIC 3HAHUS MATEPHAIIOB 3aHATHH, HO TIPH OT-
BETE€ OTCYTCTBYET JIOJKHASI CBSI3b MEXKIY aHAJIM30M, apryMEeHTallMedl ¥ BBIBOJAMHU.
Ha mocraBneHHbIe BOIPOCH OTBEYAET HEYBEPEHHO, MOMycKaeT morpenrHoctu. O0y-
YAOIIUNCS BIAJeeT MPAKTUYECKUMU HABBIKAMU, MPUBIEKAET WILTIOCTPATUBHBIN Ma-
TepHuas, HO YyBCTBYET ce0s HEYBEPEHHO MPHU aHAIIN3E MEXIUCITUTIIMHAPHBIX CBSI3EH.
B otBeTe He Bcerna npucyTCTBYET JIOTUKA, apTyMEHThI PUBJIEKAIOTCA HEIOCTATOUYHO
BECKHE. 3aTPyIHAETCS ¢ OTBETAMH Ha TOCTABIICHHBIE BOMPOCHI, MTOKA3bIBACT HEJO-
CTaTOYHO TNTyOOKHE 3HAHUS.

OOyuaromuiics MOKa3bIBaeT ClIadble 3HAHUS MAaTEPHAIOB 3aHATHH, Yy9eOHON JUTEepa-
TYpbl, HU3KHI YPOBEHb KOMIIETEHTHOCTH, HEYBEpEHHOE M3JI0XKeHue Bompoca. O0y-
YaIOMUKCS MOKa3bIBaeT CIa0bIii YpOBEHb MPO(EeCCHOHATBHBIX 3HAHUH, 3aTPYTHICTCS
[P aHaJIM3€ IPAKTUYECKUX CUTyauuid. HeyBepeHHO M JIOTMYecKM HEmociIenoBa-
TeNbHO M3JaraeT Marepuai. HempaBuiabHO OTBEUaeT HAa BOIPOCHI WM 3aTPYIHSAETCS
C OTBETOM.
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[IIkana nepeBoaa U3 MHOTOOAIITBHOM CUCTEMBI B TPATUIIMOHHYIO:

- o0ydyaromiemycsi BBICTABJIIETCS OIICHKA «HEYAOBIETBOPUTEIBHO», €clIu OoOydaroluics
HaOpan menee 50 6amos,

- OLIEHKa «yJIOBJIETBOPHUTEIHLHO)» BBICTABIISIETCS MPHU YCIOBUH, €CIM 00ydaromuiica Habpan ot
50 no 65 6amios;

- OIICHKa «XOPOIIO» BBICTABIISICTCS MPHU YCJIOBHH, €CIU oOydarommuiics Habpanx ot 66 mo 75
0aJlJIOB;

- OIICHKa «OTJIMYHOY» BBICTABJISETCS NP YCIOBUH, €CIM oOydaromuiicss Habpan ot 76 mo 100
0aJlJIOB;

- 100 6anoB BhICTaBisETCS MPU YCIOBUH BBIOJIHEHUS BCeX TPeOOBaHMIA, a TakxKe IpU 00s13a-
TETHHOM IMPOSIBIICHUU TBOPYECKOTO OTHOIICHHS K TIPEIMETY B PAMKaX pean3aliy y1eOHOTo
HCCJIEIOBATENILCKOTO MPOEKTa, YMEHUU paboTaTh C MCTOYHMKAMHU, KOTOpPbIE COAEpKaTCs B
JIOTIOJIHUTEILHOM JIUTepaType K Kypcy, YMEHUH COCIUHATH 3HAHUS, MOJIyYCHHbIC B JAHHOM
KypCe CO 3HaHUSIMU JPYIUX JUCLUUILIUH.

4.4. MeToan4yeckne MaTepUaJbl

[Tponierypsl OlleHMBAaHWSI 3HAHWW, YMEHUH, HABBIKOB, XapaKTEPU3YIOIIUX ATaIbl (GOpPMHU-
pPOBaHUS KOMIETEHLUI, IPOBOJATCS B COOTBETCTBUU ¢ YcTraBoM Akanemuu (yrB. Iloctanosie-
HueM [IpaBurensctBa Poccuiickoit ®enepaunu ot 12.05.2012 r. N 473) u IlonoxxeHuem o Te-
KyILlEeM KOHTpPOJIE YCIIEBAeMOCTH U IPOMEXKYTOUHOU aTrectanuu cryaeHtoB B PAHXul'C (yrB.
[Tpuxazom pexropa ot 25.01.2012 r. Ne01-349; u3m. ot 07.06.2013 1.).

5. MeToauyeckne yKazaHus JJs 00y4aOUIUXCS 10 OCBOEHHIO JUCIUIJIMHBI

IToaroToBka K 3aHATHSAM JIOJDKHA HOCHTb CHUCTEMAaTHYECKUH XapakTep. JTO MO3BOJIUT
oOyuyarolemMycs B IOJTHOM 00beMe BBIIIOJIHUTE Bce TpeOoBaHus mpenoganatesns. O0yyarommmcst
pPEKOMEH/1yeTCsl M3ydaTh KaK OCHOBHYIO, TaK U JOMOJHUTENIbHYIO JIUTEpATypy, a TakkKe 3HaKO-
MUThCS ¢ VIHTepHEeT-UCTOUHNKAaMHU (CIMCOK MTPUBEAEH B pabouell mporpaMMe 1o JTUCHUILUINHE).

MeTtoauyeckue peKOMeHJAIUM N0 peaju3aliu y4eOHOro McCie10BaTe/]bCKOro npo-
eKTa.

[TproOpereHne MOJHOLEHHBIX HaBBIKOB SKOHOMETPHUUECKOIO MOJIEIUPOBAHUS TpeOyeT He
TOJIbKO aKTUBHOM paOOThl Ha MPAKTUYECKUX 3aHATHIX B KOMIIBIOTEPHOM KJIacce, HO U CaMOCTO-
ATEIbHON peanu3aluu y4eOHOT0 MCCIIeI0BaTEeIbCKOTO MPOEKTa, MOCBSIIEHHOTO U3YyUEHHUIO pas3-
BUTHSI SKOHOMHYECKUX MPOIIECCOB Ha OCHOBE aHAIN3a aKTYyalbHbIX CTATUCTMUYECKUX JAaHHBIX.
VY4eOHbIi nccnenoBaTeNbCKUM IPOEKT MOXKET OBITh pealn30BaH KaK OJHUM MarucTpaHTOM, Tak
¥ HEOOJIBIIUM TBOPUYECKUM KOJJIEKTUBOM B COCTaBE 2-3 YellOBEK.

Ha srame moctaHoBKM 3aaudl clieyeT U3y4WUTh HAay4dyHYIO JIMTEpaTypy Io mnpobieme, a
Takxke c(OpPMYIMPOBATH OCHOBHBIE TMIIOTE3bl U MpEABAPUTEIbHBIE CHEIM(PUKALNN SKOHOMET-
pUYECKHX MOjeliel, KOTOopble OyAyT OIIEHMBAThCS U WHTEPIPETUPOBATHCA HA MOCIEIYOIIMX
sranax. OcoOblil MHTEpeC MPEeNCTaBISAIOT Hay4Hble CTaTbu B KypHayax «lIpukianHas SKOHO-
MeTpuka», «KypHan HoBol 3xk0HOMHYECKOW accomuanun», «Bompockl SJKOHOMUKHY, «IKOHO-
MHUYECKasi MOJMUTHKa», «DKOHOMHMYECKHH kypHan Bricuieil mkonsl s3xoHoMuKH», «I[Ipobiemsbl
MIPOrHO3MPOBAHUS», a TaK)Ke HaydHbIe OTYETHI, OIYOJMKOBaHHbIE Ha caiiTax MHCTUTYTa 3KOHO-
MUYECKOU MOJIUTUKU http://www.iet.ru/, Poccuiickoii ~ 9KOHOMHYECKOW  IIKOIIBI
http://www.nes.ru/ u I{enTpa MaKpO3IKOHOMHYECKOTO aHAIM3a U KPAaTKOCPOYHOTO MPOTHO3HUPO-
BaHus Www.forecast.ru.

Bri6paB craThlo, B KOTOpOil 00Cy»XaaeTcd Ta WM MHAs SKOHOMETpUYecKas MOJeNb, cie-
JyeT BBISICHUTH, MOKHO JIM HAWUTH JaHHBIC IJIS1 aKTyaIU3alliy IPUBEICHHBIX B CTAaThE PacUECTOB.
Ecnu 570 HEBO3MOXXHO, ClienyeT monpoOoBaTh HAWTH TaKyko MpoOjeMy, NIt KOTOPOH MOKHO
noao0paTh akTyaJbHbIE CTaTUCTHYECKHE JIaHHbIe. HeoOxommmo Takke MoaymaTh Hall TeM,
MO’KHO JIM U3MEHUTH MCXOJHYIO CIenu(UKAIUIO MOJIEIH WM MPOBECTH JOMOJHUTEIbHBIE Te-
CTBI, OIYIICHHbIE HJIU HE INpEACTaBICHHBIE aBTOPOM COOTBETCTBYMOIIEH myOnukanuu. [Tocie
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http://www.iet.ru/
http://www.nes.ru/
http://www.forecast.ru/

OIICHUBAHMSI HECKOJIBKUX BApUAHTOB MOJIEIH CJEAYET MOMBITAThCS HAWTH MPHYMHBI CXOJCTBA
WJIM Pa3IudMsl TTOJIYYCHHBIX PE3YJIbTATOB C PE3yJIbTaTaMH OIICHUBAaHWs 0a30BOM MOJICIH, TIPUBE-
JEHHBIMU B HAyYHOU JiuTeparype. Takxke cleayeT MombITaThCs CHOpMYIUPOBATh IPAKTHUECKUE
PEKOMEH/IAIlMH, BHITEKAIOIINE U3 PE3YJIbTaTOB OIICHUBAHMS SMITUPUUECKON MOJICIIH.

B kauecTBE OCHOBHBIX UCTOYHHKOB JAHHBIX IS TPOBEICHUS PACUCTOB MOYKHO HCIIOJIB30-
BaTh CIEAYIOIINE pecypchl ceTu MHTepHeT:

WWW.QKS.ru — caiit ®eaepanbHOil CITy:KObI TOCYIapCTBEHHOM CTATUCTUKY;

www.fedstat.ru — Exunas mexsemomcTBeHHas uH(pOpMAIMOHHAs cucTeMa Poccuiickoit
®denepaunu;

http://sophist.hse.ru/data_access.shtml - exuHBIii apXUB SKOHOMHUYECKHUX M COLMOJIOTHYE-
ckux ganueix HUY BIID;

https://www.hse.ru/rIms/ - naunabie Poccuiickoro MOHUTOPHHTA IKOHOMHYECKOTO ITOJIOKE-
HUS ¥ 3J0POBbs HACEIICHHSI,

www.cbr.ru — caiit banka Poccuu;

www.finam.ru — caiit “HBECTUIIMOHHOM KoMIaHuu «PuHAMY;

http://research.stlouisfed.org/fred2/ - 6a3a cratucTHyeckux aaHHbIX DepepanbHOro pe-
3epBHOTO Oanka Cent-Jlynca.

[Tpu moAroToBKe OoTYETa 00 UTOrax pealn3alud y4eOHOro HCCIEeI0BATENbCKOrO MPOEKTa
JKEJIaTeIbHO PEIIUTh CIICTYIOIINE OCHOBHBIC 3a/1a4H:
1) OueHuTh HECKOJIBKO allbTEPHATHBHBIX CHEHM(PHUKALNI SKOHOMETPUIECKUX MOJIEICH, CaeIaTh
BBIBOJIBI O CTATUCTUYICCKON 3HAUMMOCTH PETPECCHOHHBIX YPABHEHHH B IIETIOM.
2) IlpoBepuTh TUMOTE3bI O HANIPABJICHUU U CYIIECTBEHHOCTH BIHSHUS OOBSCHSIONUX NIEPEMEH-
HBIX Ha OOBSICHSIEMBIC TICpEMEHHBIC.
3) IIpoBepuTh BBHIMOJHEHHE MPEANOCHIIOK TeopeMbl ['aycca-MapkoBa, MPOBECTH THATHOCTUKY
BO3MOJKHBIX ITPOOJIEM, CBS3aHHBIX C T€TEPOCKETACTUIHOCTHIO M aBTOKOPPEISIIIUEH OCTATKOB.
4) BeibpaTh HanOouee aieKBaTHbIC TIPOIIEAYPHI OLIEHUBAHUS YKOHOMETPHUECKUX MOJIENIEH.
5) TIpoBecTH cpaBHEHHE HECKOJBKHX aJbTEPHATUBHBIX CICIH(PHUKAINNA dKOHOMETPHUECKUX MO-
JeNe, pa3InyaroIuXcsi COCTABOM OOBSICHSIOIINX TIEPEMEHHBIX U TITyOHMHOMN JTarupOBaHUS.
6) IIpoBecTn cpaBHEHHME JTHHEWHBIX ¥ HEJIMHEHHBIX BAPHAHTOB CICIU(PHUKAIIMA SKOHOMETPHYE-
CKHX MOJIENEH.
7) ComocraBuTh 3HaUeHHUs WHPOPMAIMOHHBIX KpuTepueB (Akanke, [lIBapiia, XanHana-Kynnna)
1 KOOQPUIIMEHTOB JeTepPMUHAIINH aJTbTePHATUBHBIX IKOHOMETPUUECKUX MOJEIEH.
8) Cnenarb BBIBOJIBI O TOM, KaKH€ M3 BO3MOKHBIX CHEIH(PUKAINN SKOHOMETPHUECKUX MOJIENIEH
Haubosee aJeKBAaTHO OMMCHIBAIOT HUMEIONINECS] CTATUCTHUECKHUE JJAaHHbIE U TPEICTAaBISIIOT
HaUOOJIBIINN UHTEPEC C MO3HUIIUN TPAKTHIECKOTO UCTIOIB30BAHUS TIPU TOCTPOCHUH TIPOTHO30B.

B Tekcre oTdyera 00 WTOrax peanusalyu yueOHOTO HCCIIEOBATEIhCKOTO MPOEKTa *Kela-
TEJBHO OTPA3UTh CIICTYIOIINE OCHOBHBIC ACTICKTHI:
1) CreneHp HaAy4YHOU M3y4EHHOCTH MPOOJIEMBI, OCHOBHBIE PE3YJIbTATHI, MOJyUYCHHBIC B XOJIC Pa-
Hee MPOBE/ICHHBIX UCCIICIOBAHMH.
2) OCHOBHBIE THUTIOTE3bI UCCIICAOBAHMS C X apTryMEHTAIIUEH.
3) Pe3ynbTaThl MPOBEPKH BBIABHHYTHIX THITOTE3 U OICHUBAHHS YKOHOMETPHUSCKUX MO/ICIICH.
4) B03MOXHOCTh HUCIIOJIb30BaHUSI OIICHEHHBIX AKOHOMETPHUCCKUX MOJENEH Ui MOCTPOCHHUS
MIPOTHO30B.
5) BbIBOJbI U TMPAKTUYECKUE PEKOMEHAINHU, BBHITCKAIONIUE U3 BBIMOJHEHHBIX YKOHOMETpHYE-
CKHX PacyeToB.

MeToanyeckue peKOMeH/IalMH 0 BbINOJHEHHIO TECTOBBIX 3aaHMii

Kak u mo6ast npyras ¢opma KOHTpOJIS, TECTUPOBAHHE UMEET PsiZi OCOOCHHOCTEH, 3HAaHUE
KOTOPBIX MTOMOTAET YCIICUIHO BBIMOJHHUTH TECT. MOXKHO /aTh CIEAYIOIINE METOINYECKUE PEKO-
MEHJIAI1H:
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* [Ipexne Bcero, cieayeT BHUMATENbHO U3YYUTh CTPYKTYPY TE€CTa, OLEHUTh 00BbEM Bpe-
MEHHM, BBIIEIIEMOro Ha JAHHBIM TECT, yBUJETh, KAKOIO THIA 3aJaHUs B HEM COepKarcs. ITo
IIOMOXET HaCTPOUTHCS Ha padoTy.

+ Jlydnie HaYMHATH OTBEYaTh Ha TE€ BOINPOCHI, B MPABMWJIBHOCTU PEIIEHHS] KOTOPHIX HET
COMHEHHUH, 10Ka HE OCTAHABIMBAsCh HA TE€X, KOTOPHIE MOTYT BbI3BAaTh JIOJITUE pa3ayMbs. JTO
HO3BOJIMT YCIIOKOUTBCS U COCPEOTOUUTHCS HA BBIITOJIHEHUH O0JIee TPYIHBIX BOIIPOCOB.

* OueHb BaXXHO BCEr/la BHUMATEJIbHO YMTAaTh 33JaHUs 10 KOHIIA, HE MBITASICh IOHSTH
YCIIOBUSL «I10 TEPBBIM CIIOBaM» HJIM BBIIIOJHUB MOAOOHBIE 3aJlaHUsl B MIPEABbIAYIIUX TECTUPOBa-
Husx. Takas crenrka HepeIKo IPUBOIUT K JTIOCAIHBIM OIIMOKAM B CaMBIX JIETKHX BOIIPOCAX.

* Eciu Bl He 3HaeTe oTBeTa Ha BOIPOC MJIM HE YBEPEHBI B PABUIIBHOCTH, CIEAYET MPO-
MYCTUTH €r0 U OTMETUTH, YTOOBI IOTOM K HEMY BEPHYTHCH.

* [Icuxomnoru Takxe COBETYIOT AyMaTh TOJIBKO O TeKyleM 3ananuu. Kak npasuiio, 3a1a-
HUS B TECTax HE CBSA3AaHbI JPYT C JPYIOM HENOCPEICTBEHHO, I0ATOMY HEOOXOIMMO KOHLIEHTPH-
pPOBaThCsl HA JAHHOM BOIIPOCE U HAXOAUTh PELICHHUs, IOAX0AA1IMe UMEHHO K Hemy. Kpome Toro,
BBITTOJIHEHUE ATON PEKOMEHJAIMU JACT €Ile OAMH TCHXOJIOTHYECKHH (PPEKT — MO3BOJIHUT 3a-
ObITH O HEyJlaue B OTBETE HA NPEAbIAYIINI BOIIPOC, €CIIM TAaKOBAs UMeJIa MECTO.

* MHorue 3aaHusi MOKHO OBICTpEe PEeIInTh, €CIIM He UCKaTh cpa3y MPaBUIIbHBIN BapHAHT
OTBETa, a MOCJIEJ0BATEIbHO UCKIIOYATh TE€, KOTOPhIE SIBHO HE MOAXOIAT. MeToJ HCKIIYEHUs
MO3BOJISIET B UTOTE CKOHLIEHTPUPOBATh BHUMAHKUE HA OJTHOM-/IBYX BEPOSITHBIX BapUaHTaXx.

* PaccunThiBaTh BBINOJHEHHME 3aJaHUN HY)KHO BCErJa Tak, 4TOObl OCTalOCh BpeMs Ha
npoBepKy U nopaboTky (mpumepHo 1/3-1/4 3ammaHmpoBaHHOTO BpeMeHH). Torma BepoSTHOCTh
OIHCOK CBOJMTCSA K HYJIIO U UMEETCS] BpeMsi, YTOObl HaOpaTh MAaKCUMyM OalJIOB Ha JIETKUX 3aj1a-
HUSIX U COCPEIOTOUYUTHCS Ha pelleHuu Oosiee TPYAHBIX, KOTOpblE BHAaYajle MPUILIOCH IPOIY-
CTHTb.

* [Iponiecc yraapiBaHus MpaBUIbHBIX OTBETOB JKEJNATEIBHO CBECTU K MUHUMYMY, TaK Kak
3TO YPEBATO TEM, YTO CTYAEHT 3a0y/eT O IIaBHOM: YMEHUU HCIOJIb30BaTh UMEIOLIUECS HAKOT-
JIeHHbIE B Y4eOHOM Ipoliecce 3HaHUs, U OyaeT HaJesaThcs Ha ynady. Ecnu yBepeHHOCTH B mpa-
BUJIBHOCTU OTBETA HET, HO UHTYUTUBHO IOSBISAETCS MPEANIOYTEHNE, TO IICUXOJOTU PEKOMEH Y-
10T JIOBEPSTh UHTYUILIUU, KOTOpasi CYUTAETCS MPOSBICHUEM INyOMHHBIX 3HaHUN UM OINbITA, HAXO-
JSIIMXCS HAa YPOBHE IOJICO3HAHUS.

[Tpy moAroToOBKE K TECTy HE CIEAYEeT MPOCTO 3ay4yHBaTh, HEOOXOIUMO MOHSTH JIOTHKY
U3JI0KEHHOT0 Marepuana. boplrylo moMoIs 0Ka3bplBalOT OMYOJIMKOBAaHHBIE COOPHUKH TECTOB,
HHuTepHeT-TpeHaxepbl, O3BOJIAIONINE, BO-NIEPBBIX, 3aKPENUTh 3HAHUS, BO-BTOPBIX, IPpUOOpeCTH
COOTBETCTBYIOINE NICUXOJOTUYECKHE HABBIKM CaMOPETYJISILUN U CaMOKOHTpOJIs. VIMEHHO Takue
HaBBbIKM HE TOJBKO MOBBIIAIOT 3()(PEKTUBHOCTH MOATOTOBKH, ITO3BOJISIIOT 00OJIEE€ YCIEIIHO BECTH
ce0s1 BO BpeMsl 9K3aMeHa, HO U BOOOIIE CITOCOOCTBYIOT Pa3BUTHIO HABBIKOB MBICIMTENBHOI pa-
OOTBHI.

6. YueOHas uTepaTypa u pecypcbl HHGOPMAMOHHO-TEJIEKOMMYHUKAIMOHHOM CeTH
"UHTepHeT", BKIKYAA NepevYeHb Y4eOHO-MeTOANYeCKOro odecrneyeHus s
CaMOCTOSITE/IbHOI PadoThl 00y4aAIOIIMXCH MO TUCHUIIIHHE

6.1. OcHoBHasI JIUTEpaTypa
1. Hocko B.II. Dxonomerpuka. Ku. 1. Y. 1, 2: yueOHUK. [DIEKTpOHHBINH pecypc] — DIEKTPOH.
nan. — M.: M3parensckuit gom "Jlemo" PAHXwuI'C, 2011. — 672 c. — Pexum pocrymna:
http://e.lanbook.com/book/74822
2. Hocko B.I1. Dxonomerpuka. Ku. 2. Y. 3, 4: yueOHUK. [DIEKTPOHHBIN pecypc] — DIEKTPOH.
naH. — M.: Uznarensckuit nom "eno" PAHXul'C, 2011. — 576 c. — Pexum nocrymna:
http://e.lanbook.com/book/74823
3. DkoHOoMeTpuKa: yueOHUK i OakanaBpuara u maructparypsl / M. U. Emuceesa [u ap.] ; mox
pen. . U. EnuceeBoii. — M.: U3gatensctBo FOpaiit, 2016. — 449 c¢. — (bakayiaBp 1 Marucrp.
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AkaneMudecKuit KypcC). — ISBN 978-5-9916-7545-1. https://www.biblio-
online.ru/book/695328A6-B66E-4F13-BE2A-7C1B9BB084BA

4, Kapraes @.C. DxoHoMeTpHKa: yueOHOe mocoOue. [DnekTponHbd pecypc] / @.C. Kapraes,
E.H. Jlykam. — DnektpoH. gaH. — M.: Dxonomuueckuii pakyaprer MI'Y um. M.B. Jlomono-
coBa, 2014. — 118 ¢. — Pexxum moctyma: http://e.lanbook.com/book/73154

5. MenwsuukoB P.M. Dxonomerpuka. — M.: [Ipocnekr, 2014. — 288 c.

6.2. lonoJiHMTEILHAS JIMTEpaTypa
1. Crok /Ix., Yorcon M. Beenenue B skoHOMeTpHKY. — M.: Jlemo, 2015. — 864 c.
2. Wxyn, K.JI. DneMeHTapHbIli Kypc Teopuu BeposTHOCTeH. CTOXaCTHMYECKHE IPOIECChI
u ¢uHaHCcOBasg MaTeMaTHka. [ DnexTponnslii pecypc] / KJL YxyH, @. AurCaxnua. — DIEKTPOH.
nan. — M.: MsnarensctBo "JIaGopartopust 3Hanuii", 2014. — 455 c¢. — Pexum noctyma:
http://e.lanbook.com/book/66146
3. Green W. Econometric analysis. — N.Y.: Prentice Hall, 2012. — 1436 p.
4. Gujarati D.N. Basic econometrics. — Boston: McGraw Hill, 2013. — 756 p.
5. Wooldridge J.M. Introductory econometrics: a modern approach. — Cincinnati: South-Western
College Press, 2012. — 812 p,

6.3. YueOHO-MeTOAUYECKOE 0OfecTiedeHHe CAMOCTOSITeIbHOM padoThI
1. Aramnos, B. C. CounanabHO-IICUXO0JIOTHYECKHE JAETEPMUHAHTBI KPEATUBHOW KOMIIETEHTHOCTH
CTyAEHTOB : MoHOTpadus / Aranos, Banepuii Cepreesuy, [laBneroa, Pana Yenosna. - M. : Ma-
keeB Urops BsiuecnaBoBuy, 2016. - 163 c.
2. AdanacseB M.IO. Vcropust [DNeKTpOHHBIN pecypc]: METOAMYECKUE PEKOMEHIAINH 110 U3Y-
YEHUIO Kypca U NOJrOTOBKE K CEMUHAPCKUM 3aHATUAM. YuyeOHoe nocooue/ Adanacbe M.JO.—
OnekTpoH. TekcToBble naHHble.— CII0.: MHCTUTYT criennanbHON NMEAarorukd M MCHXOJIOTHH,
2011.— 40 c— Pexxum JIOCTYyTIa:
http://www.iprbookshop.ru.ezproxy.ranepa.ru:3561/29973.html.—3BC «IPRbooks»
3. Obpa3oBarenbHble HHHOBAllMM M NPAKTUKU Kapbepbl: COOPHUK METOJANYECKUX MaTepHalloB U
crareit / PAHXul'C npu I[Ipesunenre PO®. - M. : Jleno, 2015. - 192 c.
4. CouManabHO-TICUXOJIOTHYECKHE acTleKThl (POPMUPOBAHMS KyJIbTYpbl caMooOydJaromeiicst opra-
Huzarmn / A. 5. Hukonaes [u np.] / Bonpocs! nicuxonoruu. - 2014. - Ne 6. - C. 44-52.

6.4. HopmaTuBHBIE NIPAaBOBbIE JOKYMEHTbI

1. ®enepanpubiii 3akoH No273-D3 «O obpazoBanuu B Poccuiickoit deaeparun» ot 29.12.2012
/I CIIC «Koncynbraut-ITarocy.

2. YcraB Poccuiickoii akajieMUu HapOJHOIO XO35CTBa M rocylapcTBeHHOU city:k0bI npu Ilpe-
sunente Poccuiickoit denepanuu (yrB. [TocranoBnennem IlpaBurenscrBa Poccuiickoii denepa-
nuu ot 12.05.2012 1. N 473)

3. [lonoxkeHue 0 TeKylieM KOHTPOJIE YCTIEBAEMOCTH M MPOMEKYTOYHON aTTECTAllUU CTY€HTOB B
PAHXuI'C (ytB. IIpukasom pexropa PAHXul'C ot 25.01.2012 r. Ne01-349; uzm. ot 07.06.2013

r.).

6.5. UnTepHeT-pecypchbl
1. CaiiT ®enepanbHOl CIy’KOBI TOCYIapPCTBEHHON CTAaTUCTHKH. — Pexxum nocryma: Www.gks.ru
2. Caiit EqnHO# MexBeoMCTBeHHOW MH(pOpMaImoHHol cuctembl Poccuiickoit deneparmm. —
Pexum noctyna: www.fedstat.ru;
3. EnunbIil apXyuB SKOHOMHYECKHX U comuoiornueckux aHapix HUY BIID. — Pexxum noctyma:
http://sophist.hse.ru/data_access.shtml
4. JTanubie Poccniickoro MOHUTOPUHTA SKOHOMHYECKOTO TOJIO0KEHUS U 3I0POBBSI HACEICHUS. —
Pexxum nmocryna: https://www.hse.ru/rims/
5. Caiit banka Poccun. — Pesxxum goctyma: WWw.cbr.ru
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6. DKOHOMUYECKHE HCCJICAOBAHUS B banke Poccun. —  Pexum JOoCTyIa:
https://www.cbr.ru/analytics/?Prtld=ec_res

7. basza cratuctrueckux aaHHbIX DenepanbHOTO pesepBHOro Oanka Cent-Jlynca. — Pexxum mo-
cryna: http://research.stlouisfed.org/fred2/

8. Caiit nHBecTULIMOHHOM KoMIaHuu «DuHam». — Pexxum pocryma: www.finam.ru

9. Cair JKypHaia «IIpukiannas SKOHOMETPHUKAY. - Pexum JIOCTyTaA:
http://appliedeconometrics.cemi.rssi.ru/

10. Caiit xypuana «KBautuiby. - Pexxum gocryma: http://quantile.ru/

11. Caiit MHCTHTYTa SKOHOMHUYECKOW NOJIUTHKH. - Pesxkum moctyna: http://www.iet.ru/

12. Caiit LlenTtpa MaKpoIKOHOMHUYECKOTO aHAJIM3a U KPAaTKOCPOYHOI'O MPOTHO3UpOBaHus. - Pe-
*uM joctyna: http://www.forecast.ru/

13. Caiitr MHcTUTyTa HapOMHOXO35AHWCTBEHHOrOo mporHo3upoBaHuss PAH. - Pexum nocryma:
http://ecfor.ru/

14. Caiit Poccuiickoit 5KOHOMUYECKO# MIKOJIBL. - Pexxum noctyna:  http://www.nes.ru/

15. Caiit sxoHomeTpuueckoit mogemn QUMMIR. - Pexxum noctyna:  http://macroforecast.ru/

6.6. UHble HCTOYHUKH
1. MenbaukoB P.M. DMnupuueckuii aHanu3 TMHAMUKA OOMEHHOTO Kypca pyois / @uHaHcoBas
aHamuTHKa: npobimembl w  pemenms. 2013.  Ne3.  ¢2-9. — Pexum nocryma:
http://elibrary.ru:3561/item.asp?id=18398213
2. MenbuukoB P.M. TenaeHIIUN U MEPCIEKTUBBI Pa3BUTHS POCCUICKON IKOHOMHUKH B YCIIOBHSAX
HECTAOMIIBHOCTH KOHBIOHKTYPBI MUPOBBIX CBIPBCBBIX PBIHKOB // ®duHAHCOBAsT aHAIIMTHKA: npo-
omemsl u pemenms. 2013. Nel0. c¢.2-11. — Pexum gocrtyna: http://elibrary.ru
/item.asp?id=18844825
3. Ycrenko B.C. IHHOBanMoOHHAs aKTUBHOCTD TPEANIPUSTAN B CTPaHaX C Pa3BHBAIOMIEHCS DKO-
HOMUKOI // BectHuk YensiOuHCcKkoro rocyaapcTBeHHOro ynusepcureta. 2015. Nel2. C.128-140.
— Pexxum gocryma: http://elibrary.ru/item.asp?id=24334022
4. Ahrend R. Understanding Russian regions’ economic performance during periods of decline
and grouth — An extreme bounds analysis approach // Economic systems. 2012. VVol.36. pp.426-
443. - Available at: http://www.sciencedirect.com/science/article/pii/S0939362512000295
5. Benediktow A., Flartoft D., Lofsnas A.. Oil dependency of the Russian economy: An econo-
metric analysis // Economic modeling. 2013. Vol.32. pp.400-428. - Available at:
http://www.sciencedirect.com/science/article/pii/S0264999313000667
6. Bouoiyour J., Selmi R., Tiwari A., Shahbaz M. The nexus between oil price and Russia’s real
exchange rate: Better paths via unconditional vs conditional analysis // Energy economics.
Vol.51. September 2015. pp.54-66. - Available at: http://www.sciencedirect.com
/science/article/pii/S0140988315001747
7. Dulger F., Lopcu K., Burgac A., Balli E. Is Russia suffering from Dutch decease? Cointegra-
tion with structural break // Resources policy. 2013. Vol.38. pp.605-612. - Available at:
http://www.sciencedirect.com/science/article/pii/S0301420713000779
8. Iwasaki I. Global financial crisis, corporate governance, and firm survival: the Russian experi-
ence // Journal of comparative economics. 2014. Vol.42. pp.178-211. - Available at:
http://www.sciencedirect.com/science/article/pii/S0147596713000528
9. Mironov V., Petronevich A. Discovering the signs of Dutch desease in Russia // Resourses
policy. 2015. Vol.46. pp.184-203. - Available at: http://www.sciencedirect.com
/science/article/pii/S0301420715000896
10. Karminsky A., Kostrov A. Comparison of bank financial stability factors in CIS countries //
Procedia  computer  science. 2014. Vol.31. pp.766-772. -  Available at:
http://www.sciencedirect.com/science/article/pii/S1877050914005031
11. Simachev Y., Kuzik M., Feygina V. Public support for innovation in Russian firms: looking
for improvement in corporate performance quality // International advances in economic re-
search. 2015. Vol.21. pp.13-31.
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12. Stolbov M. Causality between sovereign, quasi-sovereign credit risks and global volatility:
The case of Russia // Journal of Eurasian studies. 2016. Vol.7. 1ss.1. pp.71-84. - Available at:
http://www.sciencedirect.com/science/article/pii/S1879366515000299

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

7. MaTepuajabHO-TeXHHYeCKas 6a3a, ”HPOPMALMOHHbIE TEXHOJIOTHH, TPOrPAMMHOE
o0ecnieyenue 1 UHGOPMALMOHHbIE CIIPABOYHbIE CHCTEMbI
st mpoBeneHUsT 3aHSATHH IO JUCHUIUIMHE HEOOXOJUMO CIEIyIoIlee MaTepuaibHO-
TEXHUYECKOe OOecrieueHre: yueOHbIe ayIMTOPHH JUTSl TIPOBEJCHHS JICKIUi, JIAOOPATOPHBIX pa-
00T ¥ MPAKTHYECKUX 3aHSATUH, TPYNTIIOBBIX ¥ MHIWBUIYaTHHBIX KOHCYIbTAIMMA, TEKYIIETO KOH-
TPOJISE U TMPOMEKYTOYHOM aTTECTAIMH, JJISI CAMOCTOSTEIbHON pabOThI: YMTAIbHBIC 3aJbl OUO-
JTUOTEKH.
[Tporpammuoe obecneuenue: EViews 9.5, Stata 14, MS Office Professional Plus 2016.
Nndpopmannonnsle cnpaBouHble cuctembl: Hayunas oOubnuoreka PAHXul'C. URL:
http://lib.ranepa.ru/; Hayunas 3JIEKTPOHHAs 6ubnuorexa eLibrary.ru. URL:
http://elibrary.ru/defaultx.asp; Hamwonansnas snekrponHas Oubamoreka. URL: www.nns.ru;
Poccuiickas rocynapcrennas oubimoreka. URL: www.rsl.ru; Poccuiickast HanimoHanbHas Ouo-
muoteka.  URL:  www.nnir.ru;  Onektponnas  Oubimmoreka  Grebennikon.  URL:
http://grebennikon.ru/; DnekTpoHHO-OMOIMOTEYHAas cucTtema MW3marensctBa «Jlamb». URL:
http://e.lanbook.com; DnexTponno-6uGmuoreunas cucrema FOPAWT. URL: http://www.biblio-
online.ru/.
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