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1. IlepeyeHb NJIaHUPYEMBIX Pe3y/IbTATOB 00y4eHHUSs 10 AUCHHUILIMHE, COOTHECEHHBIX € IJIa-
HHUPYEMBbIMH pe3yJbTATAMHU OCBOEHHS POrPaMMBbI

1.1. Mucummmmaa b1.0.03 «9koHOMeTpHuKa (IPOABHHYTHINA YPOBEHB)» 00eCIIeunBaeT
OBJIQJICHUE CJICTYIOIUMHI KOMIIETCHIIUSIMH C YIETOM JTara:

Kon komneren- HanmeHoBaHue KOMITETEHIIMI Kon stana ocBoenus HaumenoBanue 3Tana ocBoeHUs
12031 KOMIIETeHI[MU KOMITETEHIIHU

OIIK OC-3 CriocoOHOCTh MPUMEHSTH IIPO- OIIK OC-3.1 CIOCOOCH HCIOJB30BaTh JKOHO-
JBUHYTbIC HHCTPYMEHTAIbHBIC METPHYECKUE METO/IbI aHAIN3a IPU
METOIIbl 3KOHOMHUYECKOrO aHa- pCLICHUH TMPHUKIATHBIX JKOHOMH-
TM3a B TPUKIATHBIX W (WIIH) YEeCKHUX 3a7a4
(yHIaMEeHTANbHBIX HCCIIEI0Ba-
HUSX

OIIK OC-5 CriocobeH HCIoJIb30BaTh  CO- OIIK OC-5.1 CHOCOOCH  HCIIONB30BAaTh  COBpE-
BpPEMEHHbBIC HH(POPMAIMOHHEIC MCHHBIC TAKEThl 3IKOHOMETpUYEC-
TEXHOJIOTHM W TMPOrPAMMHEIC CKOT'0 aHaIW3a NaHHBIX IS pelie-
CpeICTBa MpPU PEUICHUU TIPO- HUS PUKJIAHBIX 331324
(heccHoHABHBIX 3324

1.2. B pe3ynbTaTe 0CBOCHHS JUCHUIUIMHBI Y CTYACHTOB JIOJKHBI OBITH C(OOPMHUPOBAHBI:

OTO/TO Kon stama ocBoeHust Pe3ynbraTel 00y4eHus
npodeccroHanbHbIe KOMITETEHIINU
JICUCTBUS
BeleHUE  aHAJIUTHYe- OIIK OC-3.1 Ha YpOBHE 3HaHUIl
CKOWl JesTeTBHOCTH B aTanbl paboThl ¢ SKOHOMETPUUECKOI MOJENbI0, SKOHOMETpHYE-
001acTH S5KOHOMUKHU CKHE METO/IbI aHAJIN3a JaHHBIX

Ha ypOBHE YMEHUIL:

UCIIONIb30BaHMs M3YYCHHBIX METOJOB JUISl MCCICIOBAHHS YKOHO-
MHUYECKUX MPOLIECCOB

Ha YPOBHE HABBIKOB!

[UIAHUPOBAHUST YKOHOMUYECKOTO HCCIICIOBAHHUS U HABBHIKOB BbI-
0opa MPeNmoYTUTEILHOTO METO1a HCCIICIOBAHNS;

pelIeHHs MPUKIIAIHBIX IKOHOMHYCSCKHX 3a/1a4 aHaJIM3a U MPOrHO-
3UPOBAHUS;

00paboTKHU, BU3yaaH3aluy JaHHBIX, HHTEPIPETAIUN PE3YJIbTATOB
HCCIICIOBaHHUS

OIIK OC-5.1 Ha YPOBHE 3HAHMIA:

BCTPOEHHBIX (DYHKIUH CHOENUATH3UPOBAHHBIX MTPOTPAMMHBIX
MAKeTOB JJIsl IPOBEJICHUS] SKOHOMETPHUYECKOTO aHaIHn3a

HA yPOBHE HABBIKOB:

MCIIONIb30BaHMS TAKETOB aHan3a qaHHbix EViews, Stata, Gretl

2. O0beM U MecTO JUCHMILIMHBI B cTpykType OIT BO
O0beM QMCHUIIIMHBI
5 3E, 64 ak. yaca Ha KOHTaKTHYIO paboTy ¢ mpenojasareneM, 80 ak. 4acoB Ha CAMOCTOSITEIIbHYIO
paboTy oOyJaronuxcs;
MecTto aucuumimnsl B ctpykrype OII BO
— b1.0.03 «DxoHOMeTpUKa (MpOIBUHYTHIN YPOBEHB)», 1 Kypc, 1 cemecTp
— IUCIMITIMHA PeaTU3yeTCsl MOCIe U3YUEeHUs AUCIUIIIUH:
MaTeMaTuyeckuil aHanus (B o0beme OakanaBpuara)
TEOpHsI BEPOSATHOCTEH U MaTeMaTHUYeCKasi CTaTUCTHKA (B 0ObeMe OakanaBpHuara)
anredpa (B oObeme OakanaBpuara)
MHOCTpPaHHBIN S3bIK (B 00beMe OakagaBpuarta)
— JUCIMIIMHA MOXKET PeaM30BaThCs YaCTUYHO WIIM MOJHOCThIO ¢ mpumeHeHueM D0 w/mmm JJOT.
VY4eOHble MaTepHaibl JUCHUILUIMHBI pa3MellatoTes 1o ajapecy lms.ranepa.ru
— ¢opMa NPOMEKYTOUYHOU aTTECTALIUU — SK3aMEH.



3. Conep:kaHue M CTPYKTYPA AMCIUIIHHBI

O0beM TUCHUIIMHBI (MOYJIs1), Yac.
KonrakTHas paéoTa o0y4a-
TeKylIero
OLIUXCS ¢ penoaaBaTesieM
HaunmeHoBaHue Tem

KOHTPOJIA ycIie-
Ne n/m M0 BUJIaM Y4eOHBIX 3aHs- «
(pa3neJioB), Bcero o e Cp BaeMOCTH , NIPO-

THH .
T TP/ 3/ K MEKYTOYHOM aT-
TeCTAUHU

[0) 20 20 CP

®opma

Ounasa popma odyuenus

ITocTynaTel 3KOHOMET-
pUYECKOro aHa/In3a.
Oramnbel pabOTBI C 3KO-
HOMETpUYECKON Moje-
JBIO.

Mogens MHOECTBEH-
HOM JMHEWHOU perpec-
CHM.

Tema 1 14 4 0 2 8 13

IIpoBepka rumnotes o
JTMHEHHBIX OTPaHIUYCHH-
X Ha KOA(PUITNEHTHI
PErpeCCHH.

Tema 2 18 4 0 4 10 A3

Br160p 00BsCHSFOIIIX
nepeMeHHbIX. Beibop
(hopMbI QYHKITHOHATH-
HOH CBSI3M 3aBUCUMOM U
OOBSACHSIONINX TIepe-
MeHHBIX. (DUKTHBHBIE
IIEpEMEHHEBIE. MynbTH-
KOJIJITMHEAPHOCTb.

Tema 3 18 4 0 4 10 A3

I'eTepockeqacTUUHOCTH
CITy4aiiHOM OIIMOKU MO-
JleTu perpeccud. ABTO-
KOPPEIUPOBAHHOCTD
Tema 4 CITy4aifHO# OmuOKH MO- 18 4 0 4 10 a3
JIEJTN PErpeCcCUi.
OO000IIEHHBIA METO
HAMMEHBIIUX KBaJIpa-
TOB.

Croxactuueckue 00b-
SICHSFOTITHE TepeMeH-
Tema 5 HBIE. OHIOr€HHOCTb. 14 4 0 2 8 13
Meron MHCTpyMEHTalb-
HBIX TIEPEMEHHBIX.

Tema 6 ITanenbHBIC JaHHBIE. 20 4 0 4 12 13

Mogenu ¢ JOHCKpeT-
HBIMH ¥ YacCTUYHO

Tema 7 HaOJII0JaeMBIMH 3aBU- 20 4 0 6 10 I3
CHMBIMHM TIEPEMEHHBI-
MHU.
Tena 8 PerpeccronHblil aHanm3 29 4 0 6 12 3
BPEMEHHBIX PSIOB.
[TpomesxyTouHast aTTecTanus 36 DK3aMeH
Bceero: | 180/135 | 32/24 0/0 32/24 80/60

Tpumeuanue:* popmvl mexywe2o KOHmpoJs ycnesaemocmu. domauinee 3aoanue (/43)
IIpumeuanue **: 6 pamkax yKazanHou KOHMAKMHOU pabomvl ¢ 00yYAIOWUMUCA YueOHble 3aHAMUSL MOSYI NPOBOOUMBCS C
ucnoavzosaruem JJOT u/unu 30




Coz[epmalme AUCHUITIMHbI

Tema 1. TTocTynaTel 5)KOHOMETPUUECKOTO aHATH3a. DTAIbl PabOTHI C 3KOHOMETPHUUCCKON MOJICIIBIO.

[Toctymnat o mporecce MOPOXKISHUS TaHHBIX, IIOCTYJIAT O CIydaifHOW ommOKke Monenn. OCHOBHBIE ATAIbl paOOTHI C
SKOHOMETPHYECKOW MOJIENBI0 Ha IpUMepe rmoTpedburtensekort pynknmnn KeliHca.

Mogens MHOKECTBEHHOH TMHEHHON MOJIETH perpeccuu, ee coctapisitomie. CiaydaiiHas omnbka Moaenu. Meron
HauMEHBINNX KBaapaToB. CBoiicTBa BEIOOPOYHOTO ypaBHEeHHUs, ToidydeHHoro no MHK. Koaddumment
netepmuHay. CKOppeKTHPOBaHHBIN Kodh pumueHT nerepmuHariy. MHGOpMaITHOHHBIE KPUTEPHH.

VYcnosus ['aycca-Mapkosa. Teopema I'aycca-Mapkosa.

VYcnoBrue HOpMaNbHOTO pacnpeaeeHus cayyaiiHoi ommoku. Tect Xapke-bepa.

BepostaoctHBIe XapakTrepuctukn MHK-oreHok k03¢hGHUImeaToB Moaemy.

Krnaccuueckas nuneiinas moaens perpeccun. Kiaccuueckas nuHelHas HOpMaibHast MOJIETIh PETPECCHH.

Tema 2. [IpoBepka runores o TMHEHHBIX OTPAHHYEHUSIX HA KO3(DPUIIMEHTBI PETPECCHUH.

Kpurepuit CteronmeHTa, noBepUTENbHBIE HHTepBaNbl. Kputepuit ®umepa. Mcmonb3oBadue p-3HadeHUN. CoCTOs-
TCJIBHOCTh U aCHUMITOTUYECKAasd HOPMAJIbHOCTDH MHK-O]_[CHOK. AcuMmrToTnueckas O6OCHOB3HHOCTL CTaTUCTHUK
CreronenTa u @umepa. Tect maoxwuTeneit Jlarpamka (LM-tecT).

Tema 3. BbiGop 0OBACHSIONMX TIEPEMEHHBIX. BBIOOP (GOpMBI (PyHKIIMOHAIBHOM CBS3M 3aBUCUMOMN U OOBSACHSIIO-
mux nepeMeHHblX. DUKTUBHBIE IEPEMEHHBIEC. MyITbTHKOUIMHEAPHOCTb.

[MocneacTBus MpOIMycka B MOJICH CYIIECTBEHHON OOBSICHSOIIEH MepeMeHHoM. [locaencTBrs BKIIIOUCHHS B
MOJIEJIb HECYIIECTBEHHOH MEpEeMEHHOIA.

DOyHKIHOHATBHBIE (POPMBI CBA3H 3aBUCHMON 1 00BsCHSIOMNX TepeMennbix mogenu: lin-lin, log-log, log-lin, lin-
log, Mmonenu ¢ hakTopamMu B3aMMOICHCTBHS, MOTMHOMHATBHBIC MOJICIIH.

Tect Pamcu (tect RESET) Ha npaBuibHYyI0 crieiiudUKaIM0 MOICIH.

Yetripe THIAa MOAENeH ¢ GUKTUBHBIMU NEPEMEHHBIMH: KAUECTBEHHBIH (PaKTOp C ABYMs 3HAUEHUSIMH, MOAEIb 0€3
B3aMMOJCHCTBUS; Ka4eCTBEHHBIH (PAKTOp ¢ OBYMs 3HAYCHUSMH, MOJEIb CO B3aUMOJCHCTBHEM; KaueCTBEHHBIN
(akTOp C HECKOJIBKMMHU 3HAYCHUSIMH, B3aUMOJCHCTBHE (UKTUBHBIX MEPEMEHHBIX. BTOPOil moaxo1 K MCIONb30Ba-
HUIO QUKTHUBHBIX IEPEMEHHBIX: PacLICTJICHUE PErpeccopoB. «JIoByIIKa» GUKTUBHBIX IEPEMEHHBIX.

Tectrl YHoy.

CoBepllieHHast 1 HECOBEPILICHHAST MYJIBTHKOJUTMHEAPHOCTb: MOCIECTBHS, CIIOCOObI OOHAPYKEHHSI U CIIOCOOBI M3~
OaBieHMS.

Tema 4. T'erepocKeqaCTUYHOCT CIYYalHON OMIMOKHA MOJENH PErPecCHr. ABTOKOPPETHPOBAHHOCTD CITydailHOM
omuOKu Mozeu perpeccuu. OO00MIEHHBINH METO] HAMMEHBIINX KBaPaTOB.

I'erepockenactuunocTs: onpeaenenue, nocueactsus s MHK-onenku monenu, tectsl Ionndensaa-Keanara,
Bpotiimia-Ilarana, Yaiita, B3semennsiii MHK, pobacTHble cTaHaapTHBIE OIIMOKH. ABTOKOPPEISIUS: OIpeieTieH e,
nocnencreus st MHK-ouenkn monenu, tectel dapOuna-Yotcona, bpoitma-I'ondpu, npouenyprsr Kokpeitna-
Opkarra, Ilpaiica-YuHcTena, pobdacTHble CTaHJAPTHBIE OIINOKH.

OO6001IeHHBI METO/I HAMMEHBIIIMX KBaJpaToB. Marpuiia KoBapHalui CiIydailHOW OmHMOKM B clydae ee reTepo-
CKEeaCTHYHOCTH WJIM aBTOKOPPEISUH. JJocTymHBIH 0000IICHHBIH METO]T HANMEHBIIINX KBAJIPATOB.

Tema 5. Croxactudeckue 00bACHSIONIHE TEPEMEHHbBIE. DHIOT€HHOCTh. METOI HHCTPYMEHTAIbHBIX TIEPEMEHHBIX.
VYcnosusa T'aycca-MapkoBa u Teopema ['aycca-MapkoBa Uil CTOXacTHYECKHMX OOBSCHSIONIMX IE€PEMEHHBIX.
Hapymenne uerBeproro ycioBusi [aycca-MapkoBa - 5HAOTEHHblE OOBSCHSIOUIME IepeMeHHble. MeTtonq
WHCTPYMEHTAIbHBIX TepeMeHHbIX, AByxmaroBeiii MHK. Tect JlapOuna-By-Xaycmana, Tect Caprana, TecTsl Ha
ciabble HHCTPYMEHTHI.

Tema 6. IlaHenbHBIE TaHHBIE.

Mojenu 1myia, MOJE I KoBapuanoHHoro ananusa, SUR-Moenu, Mojienu ¢ GPUKCUPOBAHHBIMU U CITyYalHBIMU
sdpdexramu, Mmexay-Monenu. JIByHanpaBieHHbIE MOAENH. JMHAMUYECKHE MOIEIH, 000OMIEHHBIA METO MOMEH-
TOB.

Tema 7. MOZ[G.HI/I C IMCKPETHBIMHA U YaCTUYHO Ha6.]'IIO)IaeMBIMI/I 3aBUCUMBIMHU IEPEMECHHBIMU.



Mopenu 6WHApHOTO BBIOOpA: IPOOUT- M JIOTUT-MOAETTH. MoAeIn MHOKECTBEHHOTO BBIOOpA: MOPSIAKOBAsT MPOOUT-
MOJIEJTb, MyJIbBTHHOMHUAIbHAS Moiens. Mozaenu toout | u Tobwur 11, nByxmarosas nporeaypa XexMaHna.

Tema 8. PerpeccrHoHHBII aHAIN3 BPEMEHHBIX PSIOB.

CraunoHapHble BpeMeHHbIE psbl. BpeMeHHbIE psibl, CTAlIMOHAPHBIC B IIUPOKOM CMBICIE. ABTOKOPPEISHOHHAS
M YacTHasl aBTOKoppersiuonHas GpyHkuuu. bensiii mym, mogemn MA(Q), AR(p), ARMA(p,q). [loabop craumo-
mapuoit ARMA-Momenu st psima HabmroaeHnid. PerpecCHOHHBIN aHannu3 IS CTAallHOHApHEIX mepeMeHHBIX. He-
CTallMOHAPHBIC BPEMEHHbIC psijibl. Mojenu, craluoHapHbIE OTHOCUTENBHO AeTepMHUHHpOBaHHOTO TpeHaa (TS).
Wuterpuposanusie (DS) psaapl. Monean ARIMA. Paznuuenue TS- u DS- psago. Enunununsie kopau. Paciiupen-
HbIl Kputepuit JJuku-Oynnepa. BekropHbie aBToperpeccuu: oleHrBaHKe, BBIOOP MOPSIIKaA, TMarHOCTHKA, YCIOBHE
crabunsHOCTH. [Ipobaema noxxHoI perpeccun. KonHTerpupoBaHHBIE BpEMEHHBIE PAAbl. Moaenn KOPPEeKIHH OILIH-
OOK.

4. MarepuaJjbl TEKylIero KOHTPOJIsl yCIIeBAeMOCTH 00y4aommXxcs U (poH/T OLleHOYHBIX
CpeICTB NPOMEKYTOUYHOM ATTeCTAMH MO TUCHUITUHE

4.1. ®opMBbI U METO/IbI TEKYIIET0 KOHTPOJISl yCIIeBAEMOCTH, 00y4aIOIIUXCS U MIPOMEKYTOUHOM
aTTrecTalyu.

4.1.1. B xoae peanuzanuu gucuumuimubl 51.0.03 «xkoHoMeTpuka (IPOABUHYTHI YPOBEHBb)»
HCMOJb3YIOTCS CJIeIYI0IHe MeTO/Ibl TEKYIIEro KOHTPOJIS yCIeBaeMOCTH 00y4aI0 M XCS:

Tema MeToabl TEKYIIEro KOHTPOJIsl yCIIEBAEMOCTH
(paznen)
Tema 1 JlomalHee 3agaHue
Tema 2 JlomalHee 3agaHue
Tema 3 JlomarntHee 3agaHue
Tema 4 Jomartnee 3a1anue
Tema 5 JlomarntHee 3a1anue
Tema 6 JlomantHee 3aganue
Tema 7 JlomarnHee 3a1anue
Tema 8 JlomarntHee 3agaHue

4.1.2. Jx3aMeH NPOBOAMTCS ¢ MIPUMEHEHUEM CJeIYIIIHMX METOA0B (CPeACTB): PK3aMEH MPOBO-
JTUTCSL B TUCBbMEHHOU popme.

4.2. MaTepuaJibl TeKYIIEro KOHTPOJIS yCIeBaeMOCTH 00YYAKOIIUXCS.
TunoBble OLlECHOYHbIE MAaTePUAJIbI 110 TeMe 1
TunoBsle BapuaHThl JOMAITHUX 33IaHUI

Tema 1.

CdopmynupoBaTh OCHOBHBIE NOCTYJIAThl SKOHOMETPUUECKOTO aHaau3a. J{jist JaHHON BBHIOOPKH 3a-
nucaTh B BEKTOPHO-MATPUYHOU (OpMe MOJENIb MHOXKECTBEHHON JIMHEHHOM perpeccuu, GopMysbl A
pacuera MHK-onienok koa(dduimeHToB M pacuera MaTpuIlbl KOBapHaIlMii BEKTOpa OLEHOK. [lo »tum
(bopmynaM paccuuTaTh OLEHKH KOAPPHUIMEHTOB U UX CTaHAapTHbIe omMOKU. PaccuntaTh Ko puumueHT
JIETePMHUHAINH, CKOPPEKTHPOBAaHHBIM KOd(pduIMeHT nerepMuHAINN, WHHOPMAIMOHHBIE KpPUTEPUH
Axkauke, llIBapia u Xennana-Kyuna. O0bsICHUTB, TOYEMY B MOJIEIH perpeccur HeoOXouMa ciayJaiHas
ommuOka. [IpuBecTn mpuUMepsl IKOHOMETPHUYECKUX MOJIeNeii, B KOTOPBIX ClydaifHas ommOKa 3aBeIOMO



OyneT rerepockeqacTHIHON. [IpruBecTH mpruMepsl SKOHOMETPHUIECKUX MOJENIeH ¢ aBTOKOPPEITHMPOBAHHON
cllydailHOHM OIIMOKOIA.

TunoBble OLleHOYHbIE MATEPHAJIBI 110 TeMaM 2-3

TunoBsle BapuaHThI JOMALIHUX 3a/1aHUM

Temsbi 2-3. [laetcst BEIOOpOUHOE ypaBHEHHE perpeccuu (OLeHKH K03()()UIIMEHTOB, CTaHAAPTHHIC
omuOKH, KO3PPUIIUESHT NETEPMHUHAIIMN, OCTaTOYHAs CymMMa KBaJpaToB, pa3Mep BbIOOpkH). Tpebyercs
3ammcaTh TEOPETHYECKYI0 MOJIENb, COOTBETCTBYIOIIYIO JAHHOMY BHIOOPOYHOMY YpaBHEHHIO, IIPOMHTEP-
IIPETUPOBaTh KOA(PPULUEHTH! ypaBHEHMsI, 3HaUeHUEe KO PUIMEHTa JeTepPMUHALMH, IPOBEPUTH JABYCTO-
POHHIOIO, TIPABO- U JIEBOCTOPOHHIOIO TUITOTE3HI O KO3 PHUIHMEHTAX, IPOBECTH MPOBEPKY OOIIEH 3HAUNMO-
CTHU MOJIEJIN.

JlaHbl BBIOOPOYHBIE YpaBHEHUS, COOTBETCTBYIOLIME IBYM MOJIENSIM C OJIHOM U TOH e 3aBUCUMOI
nepeMeHHo. IIpu 3TOM B 1epBOM ypaBHEHHMHU C ITOMOIIbIO (PMKTHBHBIX MIEPEMEHHBIX IPEACTABIEH Kaue-
CTBEHHBIN (paKkTOp, MPUHUMAIOLINI OoJiee TBYX 3HAUYEHUI, a BO BTOPOI MOJEIH 3TOT Ka4eCTBEHHBIN (hak-
TOp OTCYTCTBYET. B 00enx mMozemnsax onHa U3 00BICHAIOIUX IEPEMEHHbBIX — Ka4eCTBEHHBIN (akTop, NpH-
HUMAIOIUH 1Ba 3HaueHus. TpeOyercss MPOMHTEPHPETHPOBATh KOA(DDUIIMEHTH NPpH (PUKTUBHBIX TEpe-
MEHHBIX, IPOBEPUTH TUIIOTE3Y O 3HAYMMOCTH BIIMSHUS HA 3aBUCHMYIO IEPEMEHHYI0 KaueCTBEHHOIO (hak-
TOpa, IPUHUMAIOLIETo OoJiee ABYX 3HAUEHU.

[To nanHoMy HaGopy BBIOOPOYHBIX YpaBHEHHH, COOTBETCTBYIOILUX MOJAEISAM C OAHOHN M TOH ke
OOBSICHAIONIEH TEePEMEHHOW, OOHAPY)KUTh HAIWYHE MYJIbTUKOJUIMHEAPHOCTH B OJHOM W3 YpaBHEHHH,
IIPOIYCK CYIIECTBEHHON MEPEMEHHON B IpYrOM YpaBHEHHM U JIMHEHHOE COOTHOILEHHE MEXIy Kodhdu-
[IUEHTaMH B TPETbEM YPABHEHUHU.

Tunosblie OLleHOYHbIE MAaTePHUAJIbI IO TeMe 4

TunoBble BapuaHThl JOMAIIHUX 3a1aHUM

Tema 4. Hcnonb3ys nporpammbl EViews wiu Gretl, mo jaHHOMy MaccHBY JaHHBIX IPOBECTH OLICHKY MO-
JIeTd MHOXKECTBEHHOW pErpeccHu, 3aTeM MPOBECTH JAUArHOCTUKY MOJENH W OINpeNeNuTh HAIW4YHE TeTepo-
ckemacTHUHOCTHU. VcpoOoBaTh pa3Hble CIIOCOOB! YCTPaHEHHS TeTEPOCKETaCTHIYHOCTH HIIH UCTIPABJICHUs HanOoee
CEpPbE3HOT0 U3 €€ MOCIIEICTBHUIA.

Hcnonb3ys nporpammbl EViews wiu Gretl, mo raHHOMY MacCUBY JaHHBIX IPOBECTH OICHKY MOJIEIH MHO-
’KECTBEHHOI pPerpeccui, 3aTeM IMPOBECTH JHArHOCTHKY MOJEIH M ONPEACIHTh HAJMYHe aBTOKOPPEIMPOBAHHOCTH
ciy4aiiHOM ommOkn Mozaenu. McrmpoOoBaTh pasHble CHOCOOBI YCTPaHEHHS aBTOKOPPEISIMHU HIM HCHPaBICHUS
HanboJee Cephe3HOro U3 €€ MOCIEACTBHH.

Tunosble OlleHOYHBbIE MATEPUAJIBI 10 TEMe 5

TurnoBble BapuaHThl JOMAIIHUX 33/IaHUI

Tema 5. Ucnons3yst nporpammbl EViews wmu Gretl, mo npemiokeHHOMY MacCHUBY JaHHBIX OLICHUTBH IO
MHK 3anannyio mozpenb perpeccun. OOCYIHTh BO3MOXKHOCTh KOPPEIMPOBAHHOCTU OJHOTO U3 PErpeccopoB CO
ciyqariHo# ommOKoi Mojenu. Cpein OCTaIbHBIX NIEPEMEHHBIX, COACPKALIUXCS B 0a3€ TaHHBIX, 000CHOBAHHO BbI-
OpaTh HECKOJIBKO MEPEMEHHBIX, KOTOPbIE MOTYT BBICTYNATh KaK MHCTPYMEHTAJIbHBIE IIEPEMEHHBbIE AJIST OOHapy-
KEHHOW SHIOTEHHOM nepeMeHHOH. OLUEHUTh MOAENb MO0 METOAY WHCTPYMEHTAIbHBIX MEPEMEHHBIX, HCIIONb3YS
KaXIBIN pa3 10 OJTHOMY M3 HaWJEHHBIX MHCTPYMEHTOB. 3aTeM HCIIOJIb30BATh BCIO COBOKYMHOCTh WHCTPYMEHTAb-
HBIX IEPEMEHHBIX JUIs OLEHKH Mojenu o aByximaroBoMy MHK. CpaBHuTh Bce nosmydeHHble OLIEHKH Mozenu. Jis
Mozenu, oueHenHoi no 2IIMHK, no tecty Japouna-By-XaycMmana nmpoBepuTh 3HIOT€HHOCTh HHCTPYMEHTHpPYE-
MOi1 mepeMeHHOH, 1o TecTy CapraHa IpOBEpUTh MPUTOJHOCTh COBOKYITHOCTH HHCTPYMEHTOB, MTPOBECTH TECTHI HA
ciabble HHCTPYMEHTHI.

TunoBble OLeHOYHbIE MATEPHAJIBI 0 TeMe 6

TunoBsle BapuaHTHI JOMALTHUX 3a/1aHUH

Tema 6. Mcnones3ys nporpammbl STATA wu Gretl, o npejicTaBieHHOMY MacCHUBY MaHETbHBIX
JAHHBIX OLEHUTh MOJIENb C 33JaHHBIMU 3aBUCHMOI U OOBSICHSAIOUIMMHU (paKTOpaMy CHayaja Kak MOJENb
myJia, 3aTeM Kak MOJeNu ¢ (GUKCUPOBAaHHBIMU U CIy4allHIMU MHIUBUAYaTbHBIMU 3 dexTamu. OTBETUTDH
Ha BONPOCHI: B3BEIIEHHBIM CPEIHUM KaKHX JIByX OLIEHOK siBisiercsi RE-orieHka; mouemy sTa OIleHKa MO-
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KET OBITh HECOCTOSITENIbHOM; KaKOBO KJII0UeBOE ycioBue cocrositenbHocT RE-onenku. IlpoBectu tecr,
KOTOPBIN ucnoib3yeTcst npu Beioope mexay FE- u RE-monensamu, u npouHTepnpeTupoBarh ero pesyiib-
taTel. [1o pe3ynbraram 3TOro TeCcTa, CAeNaTh BHIBOJBI O COCTOSITEILHOCTH OLICHOK MOJIEITH MyJa U MEXIy-
mojenu. OObsicHUTB, ToueMy B FE-mMozenu oTcyTCTBYIOT OLleHKH K03()(PUIIMEHTOB pU HEKOTOPHIX IIe-
pemenHbIX. [lomyuuts onenku 3tux kodddunuentoB. ChopMmynupoBarb U MPOBEPUTH THIOTE3bI IS
OTIpeJIeJIeHUs IHCTBUTEIBHOTO HATMYUS HHAUBUAYaTbHBIX 3 dekToB B FE- u RE-mMonensax. Uemy paBen
KOd(DPUIMEHT neTepMUHAIIMN B BLIOOPOYHOM ypaBHEHUHU Mojenu nyna, FE-monenmun. A nys RE-monenn?
BBectu B Mojienb, BEIOpaHHYIO TECTOM XayCMaHa, BpeMEHHbIe (DMKTHUBHBIC MEPEMEHHBIC, OLEHUTD 3Ty
MOJIeJIb ¥ IPOMHTEPIPETUPOBATH MOTy4YEHHBIEC PE3YIbTAThI.

[To mpeacTaBiIeHHOMY MAacCHBY IAHENbHBIX JAHHBIX OLIEHUTH MOJENb C JIATOBBIMU 3aBHCHUMOW U, BO3-
MO3KHO, OJIHOM Ui OoJiee OOBICHIIOMIMMHU NepeMeHHbIMU. O00CHOBaTh BHIOpaHHBIN BUJ Mozenu. [Ipo-
BECTU TECTHl HA MPABWIBHOCTH crienudukanmu Mojaenu. [IpounrepnperupoBaTh Kod(hOUIIMEHTHI BBIOO-
pouHOro ypaBHeHus. Mcronb30BaTh BEIOOPOUYHOE ypaBHEHUE ISl TPOTHO3UPOBAHUS OYIyIIUX 3HaYCHU I
3aBUCUMOM IIEPEMEHHOM.

Tunosblie OLlEHOYHbIE MAaTEePHUAJIbI IO TeMe /

TumnoBble BapuaHThl JOMAIIHUX 3a1aHUM

Tema 7. Ucnionb3yst nporpammer EViews win Gretl, o mansbiM 1ist maccaxxupoB THTAHHUKA OICHUTE
mpobuT- u norut-moaenu. [Ipounrepnperupyiite kodhdunnenTsl. Kakyo u3 3THX Mojenel Kak Jy4Ilyr BBIOH-
paroT MoKa3aTelny KayecTBa MoAenu? B crucke maccaxupoB Ha 82-M MeCTe JaHHBIE JUIsl KanuTaHa THUTaHWKaA, Ha
83-M — st ero moyepu u Ha 84-M — A7 €ro KeHbL. J{JIsl KaKA0T0 U3 3THX TPEX YENOBEK PACCUUTANUTE BEPOSTHOCTU
BBIKUTH U IIAHCHI 3a TO, I-ITOGI:.I BBUKHTDH, IPOTUB TOI'O, ‘ITO6I>I HC BBIXKUTD. HpI/II[YMaI\/'ITe CIIC OJHOTO IMaccaxxupa €
KaKMMHU-TO XapaKTePUCTUKAMH U PACCUUTANTE ITH MOKA3aTeNH Ul Hero (U1 Hee).

Jns kaxnou U3 N ceMei, MpOKUBAOIIKNX B OJHOM JIOME, IPUBOJATCS CIAEAYIOLIME JaHHbIE: CPeIHEMyLIe-
BOM JTOXOJl CEMbU, TUIIMYHOE JJIS1 KaKJIOM CEMBH YMCIIO MOCEIIEHUI NPOJYyKTOBOIO MarasuHa B HENEN0, MPEIO-
YTEeHHE, KOTOPOE KaKAasi CEMbs OTAAET OAHOMY U3 TpeX MPOAYKTOBBIX Mara3uHoOB, HAXOSIIUXCS PSIIOM C JOMOM.
Ucnonezys nporpammy STATA, omleHUTE COOTBETCTBYIOMIYIO MYJIbTHHOMHAIBHYIO JIOTUT-MOAENs. Ha ocHOBaHUH
IMOJIY4YCHHBIX OLICHOK KOE)(b(l)I/IHI/ICHTOB BBIYUCIUTE IMIPOrHO3HBIC 3HAUYCHUA BCpOHTHOCTeﬁ MMpEaANoOYTCHHA aJIbTCpHA-
THUB Ul KaKIOW CEMbH, JaiTe MPOrHO3bl NPEAMNOYTUTEILHON aNbTEPHATUBBI U KaXKOOW CEMbHU, HaWIUTE MpPO-
THO3HBIE pa3Mepbl TPyl ceMei, mpeamounTaommx k-ii marasus, k = 1, 2, 3. CpaBHUTE NPOTHO3HBIE Pa3MEpbI
rpymn ceMen ¢ UMECKOIINMHUCA OaHHBIMU. HOJIy‘II/ITe KOJIMYECTBA MNPaBUIbHBIX W HCIPAaBUJIbHBIX IIPOTHO30B II0
KaXXJI0H TpymIe.

i N BiazenbueB aBTOMAIIMH HPEAOCTABISIETCS CIEAYIOIINE NaHHbIe: pa3Mep mrpadoB (wmpagur), Ko-
TOpbIC MHMBUJI 3aIJIATHII 32 MPEBBIIICHHE CKOPOCTH 3a TOCICIHNE JBa T0Jia, B pyOJIsiX; BO3pacT B rojxax (age) u
BO3pacT B KBajpare (age2); 4uciio JIeT, MOTPAYCHHBIX HHIMBUIOM Ha MOJydeHHe oOpaszoBanus (educ); moi
(female=1 must sxenHmuH 1 = 0 U MyX4YHH); ceMeiiHoe mosoxeHue (Mar = 1 st cocrosimux B Opake, = 0 s
OJIMHOKHX); CTaXX BOXKACHUS aBTOMOOWJsS B romax (exp). KakoBel moiisi B BBIOOpKE WHIMBHUJIOB, /Ul KOTOPBIX
wmpagpui=0? KaxoB pa3zdopoc B BEIOOPKE 3HAYCHHN wimpaghvl, 1T MHAUBHUIOB C HEHYJIEBBIMU IITpadamu?
logutest 1 TOOUT-MOIENb ISl MOACTUPOBAHUS TIEPEMEHHOMN wmpagsi? OUEeHUTh TOOUT-MOJIENb, B KO-
TOPOU MepeMEeHHast wmpagvl OOBICHIETCS] OCTAILHBIMU MEPEUNCICHHBIMU BhIIIE (pakTopamu. Kak Biusi-
€T Ha wmpaguvl KaKaas U3 00BICHIIONINX MepeMeHHbIX? OILIEHUTH pa3inyure B pa3Mepax BhITUIaYeHHbBIX
mTpadoB 11 MYKUUHBI U )KEHIIUHBI, KOTOPBIM 10 35 JIeT, KOTOpble OAMHOKH, UMEIOT 110 16 et obpazo-
BaHMs ¥ 10 10 €T BOAUTENBCKOTO CTaXa.

TunoBble OLleHOYHbIE MAaTePHAJIbI 10 TeMe 8

TunoBble BapuaHThl JOMAITHUX 33/ IaHUI

Tema 8. Hcnonb3ys nporpammer EViews win Gretl, 11 KOHKpETHBIX BpEMEHHBIX psijia Mo100paTh
moaermn ARMA unu ARIMA u ipoBecTn porHo3upoBaHre 3HAYCHUHN PSAOB, UCTIOIB3YS MOI00paHHYIO
Mozeb. sl 4eThIpeX BPEMEHHBIX PSJ/IOB MPOBEPUTH, 4TO Bce OHM siBistorcs |(1)-psimamu, onpeaenuts
JUISL HUX PaHT KOWHTETpaliu, OCTPOUTh U IPOUHTEPIIPETUPOBATH MOJIENb KOPPEKIIMU OIIHOOK.

4.3. OneHo4HbIe CPeACTBA ISl IPOMEKYTOYHOM aTTecTalnu.



4.3.1. IlepeyeHb KOMNETEHIUH ¢ YKa3aHMeM 3TanoB ux GopMUPOBaHHs B Mpoliecce 0CBoe-
HuA o0pa3oBaTe/ibHOI MporpaMMmel. [loka3aTen U KPUTEPUH OLIEHNBAHUS KOMIIETEHIHIi ¢ y4eToM
Tana ux GopMHupPOBaAHMS

Kon kommereH- HanmeHoBaHHE KOMIIETCHIIUH Kop sTama ocBoeHus HanmeHoBaHme 3Tana OCBOCHUS
012031 KOMITETEHI[MH KOMITETEHITHU
OIIK OC-3 CriocoOHOCTh MPHUMEHATH TPO- OIIK OC-3.1 CHOCOOCH HCIOJB30BaTh 3KOHO-
JIBUHYTBIE HHCTPYMEHTAIbHBIC METPUYECKUE METOIbI aHAIN3a IPU
METOZbl 3KOHOMHUYECKOrO aHa- PEUICHHH TPUKJIAJAHBIX IKOHOMH-
Jau3a B TPUKIAAHBIX ¥ (WJIN) YECKHX 3a/1a4
(hyHIaMEHTaTbHBIX HCCIIEI0Ba-
HUSIX
OIIK OC-5 CriocobeH HCIIONIB30BaTh  CO- OIIK OC-5.1 CIOCOOCH  HCIIONB30BATH  COBpE-
BpeMeHHble UH()OPMAIMOHHbIC MEHHBIE TAKEeThl 3KOHOMETpHYC-
TEXHOJIOTHH U TPOrpaMMHbIE CKOTO aHanM3a JaHHBIX JJIsl pelie-
CpeACTBA MPHU PEIICHUH IMPO- HUSI IPUKITAHBIX 33724
(heccrOHATTBHBIX 3314

DTan 0CBOCHHS ITokasaTenb oIlecHUBaHHS Kpurepuii onieHrBaHus
KOMITIETEHIIUN
OIIK OC-3.1 croco0eH HCIIONB30BaTh IKOHOMETPH-| BEIOMpaeT u 000CHOBHIBACT MPUMEHEHHE SKOHOMETPUICCKUX

YCCKHE MCTOAbl aHa/JIM3a IPpU PCHICHUH| METOAOB IIPH UCCICAOBAHNN KOHKPCTHBIX HpO6J’IeM, IpoOBOAUT
MPUKIIAAHBIX S KOHOMUYCCKHUX 3a4a4 CaMOCTOATCIIbHBIC PACYCThI, q)OpMI/IpyeT PCKOMCHAAIINU Ha
OCHOBC IPOBCICHHOI'O aHaJIn3a

OIIK OC-5.1 JIEMOHCTPUPYET 3HAHHE CHUHTAKCHUCA U BO3MOKHOCTEN NpO-

CIIOCOOEH HCIOJIB30BATh COBPCMCHHBIC
MaKeThl [JIA TMPOBEACHUA OKOHOMCTPU-
YCCKOTI'0O aHA/In3a JaHHBIX

rpaMMHOTO MTAKeTa JUIsl aHAIN3a JAHHBIX, UCIIOJIb3YeT (hyHK-
LMY IIPOTPAMMHOTI0O NaKeTa JJIs PELIEHUs IIPaKTHYECKOH 3a-
Jlaun

4.3.2 TunoBblie OLlEHOYHBIE CPEICTBA

[IpuMepHBIil BapuaHT MMCBMEHHOTO JK3aMeHa

1)
2)

3)

4)

Teopernyeckas yacts (4 Oania)
Kakwue ycroBust TOJDKHBI BBITIOIHATHCS I COCTOSTEIBHOCTH M aCHMIITOTUYECKOH HOPMaIbHO-
ctu MHK-onenok koaddurmenton? (1)
Kak MOXXHO MpOBEpHTH, KOPPEIUPYET JIM CO CIy4alHOW OIMMOKOW MOJENH TMpejroiaracmas
UHCTpyMeHTaJbHas nepeMenHas? (1)
Kakum 00pa3zom Mojelib KOPPEKITMH ONTMOOK CBSA3BIBACT JOJITOCPOUYHYIO H KPATKOCPOUHYIO JIU-
HAMHKY CHCTEMBbI 3KOHOMHYECKHX TEPEMEHHBIX (HA MPUMEPE CHUCTEMBI JBYX IEPEMEHHBIX,
npejcTaBleHHBIX KouHTerpupoBanHbiMu |(1)-psgamu)? (1)
CeMbst pa3MBIIUISIET O MOKYIKEe aBTOMOOWISI. B ueM pasjnuue moaxo/10B K MPUHITHIO PEIICHHS
0 TIOKYTIKE€ aBTOMOOWIISI, peai30BaHHbIX B Mojieisax Toout | u robut 11?7 (1)

IIpakTrueckas yacth (6 6aioB)

WccnenoBarenu, n3y4yaBiie KpIMHHOTEHHYI0 00cTaHOBKY B mrate CeepHas KaponmHa, mMenu ctaTh-
cTryeckyto nHpopmanuio o 90 okpyram mrara 3a Kaxaelid u3 cemu jet — ¢ 1981 o 1987 roapl.

OHM CTPOMIIM MOJICIH, B KOTOPHIX B KA4eCTBE 3aBHCUMON TEepeMEHHON BBICTyHAN Jiorapum Yucliia yro-
JIOBHBIX MPECTYIUICHHUH, IPUXOIAIINXCS Ha OMHOTO0 kuTess, Icrmrte. OObsicHsoMIMe IepeMEHHbIE MOJIENEH, KOTO-
pble 00cyKAaloTcsl B JaHHOW 3a/1ave, MPUBEICHbI B Tabnuue Aanee. M 3aBucuMas 1 Bce OOBSCHAIONINE TIepeMeH-
HBIE MU3MEPEHBI I BCEX OKPYTOB JUIS KaKJOro roja, TaK 4To NaHes b cOalaHCHpOBaHa M o0llee Yncio Habmroae-
Hult paBHO 630.

prbarr

sorapuM OIEHEHHOW (KaKMM-TO CIIOCOOOM) BEPOSATHOCTH OBITH apecTOBAHHBIM ISl YEJIOBEKa, CO-
BEPILMBLIETO YTOJIOBHOE MIPECTYIIIEHUE
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prbconv | BaHHOTO 3a COBEPIIICHHUE YTOJIOBHOTO MPECTYIUICHHS

| | nmorapu¢m orneHeHHOM (KaKMM-TO CIIOCOOOM) BEPOSITHOCTH OBITh OCYXKICHHBIM ISl YeJIOBEKa, apecTo-

| | morapudm orieHeHHOH (KaKUM-TO CIIOCOOOM) BEPOSTHOCTH OBITH MPUTOBOPEHHBIM K TIOPEMHOMY 3a-
prbpris | KIIOUEHHIO IS YeIOBEKa, OCYKACHHOTO 3a COBEPIICHHE YTOJOBHOTO MPECTYIIICHUS

Jorapu@m MpoIeHTa YHCiIa HOAPOCTKOB B 00IIeM Yuclie xuTenei okpyra B 1980 rogy

pctmin80
I .
nctymle norapuM MPOIEHTa YHCIIa MOJOABIX MY>KYHH B 00IIEM YHCIIe )KUTEIeH OKpyTa
I .
densi ty JIOT! apI/I(bM IIJIOTHOCTU HACCJICHHA B OKPYI'€ — YHCJIO JKUTCJICU HAa OAHY KBAAPATHYIO MUJIIO

Chauana Obl1a olleHeHa MoJielb co cay4yaiHbiMU 3 dexktamu (RE-Monens). Pe3yapTaTsl npuBeneHb!
B cton6ue RE Tabmmmpt 1 (B ckoOKkax yka3aHBI P-3HAYCHHS).

Tabnuya 1
H OueHka
epeMeHHas RE FE
Iprbarr -.255 (0.000) -.233 (0.000)
Iprbconv -.154 (0.000) -.138 (0.000)
Iprbpris -.130 (0.001) -.142 (0.000)
Ipctmin80 .219 (0.000) dropped
Ipctymle .385 (0.003) .621 (0.009)
Idensity .379 (0.000) 496 (0.101)
const -3.206 (0.000) -2.603 (0.000)
R-sq:
within= 0.0929 0.0978
between= 0.7404 0.5650
overall= 0.6836 0.5240

1) Bs3BeleHHBIM CPEHUM KaKUX JIBYX OLICHOK siBisiercsi RE-onenka? [Todemy 3Ta OlieHKa MOXKET ObITh HECO-
crositenbHO#? (1)

3arem oreHHBanIach Mosielh ¢ GukcupoBanHbIME ¢ dexktamu (FE-Monens); pe3ynbprars olleHUBaHUS 3TON MO-

nenu npuBeneHsl B cronoie FE Tabmuipb 1.

2) Kakoii TecT ucnomnb3yercs st Beioopa mexay RE u FE monensmu? KakoBa kiroueBas ujes 3Toro tecra?

[TpuMeHeHue 3TOro TecTa Jajo CIEAYIOIUE Pe3yIbTaThl:
chi2(uce) = (b-B)'[S7(-1)](b-B) = 14.28, p-3nauenue = 0.5296.
31ech UCC — YHUCIO CTEINEHENH cBOOOIBI TECTA.

Yemy paBHO Ucc paclipeeeHus XU-KBaipar B 9TOH 3a1ade?

Yro npencranisiet codoii Bektop (b-B)?

Kakoii BEIBOJI ciieyeT cienarh 1o pe3yibTaram 3Toro tecta? Kakue u3 cieyomux oneHoK KodQQHUIueHToB

OyIyT COCTOATENBHBIMU: TIOTy4eHHbIe B FE—Mozenu, momyuennsie B RE-Monenu, momyuennsie B BE—monenm,

nosyueHHble B Mojenu myna? (1)

3) Tlouemy B TabmHUIlE OTCYTCTBYET OleHKa Kod(hdurmenTa mpu nepemenHoi Ipctmin80 mmst momenu ¢ puk-
cupoBaHHbIMU 3P PexTamu? Kak peanusyercst o01uii crmocoo, ¢ TOMOIIBI0 KOTOPOTO MOYKHO OICHHUTH
BJIMSIHUE STOW IEpEMEHHOH Ha 3aBUCHMYIO NIepeMeHHY0? MOKHO JIH TPOCTO 00pPaTUTHCS K OLIEHKE 3TOTO
k03¢ ¢unmenta B RE-monenu? (1)

4) B pamkax OICHUBaHUs MOJEIH C (PUKCHPOBAHHBIMH d()(HEKTaMU MPOBOIMIIACH TAKXKE IPOBEPKA HA HAJIU-
4yre UHIUBULYadbHbIX 3¢ dexToB ¢ momompto F-tecta:

F test that all a_i=0: F(89, 535) = 16.17 Prob > F = 0.0000.
Kaxoii u3 atoro genaercs BoiBoa? Otkyaa 6epyrest uncna 89 u 5357 (1)

5) Kaxk ¢popmynupyercs runoresa, KOTopasi IpoBepsieT HAINYME WHIUBHIYaIbHBIX 3¢ pekToB B RE-Monenn?
[MTouemy tak? (1)

6) UYemy paBen ko3 durment qerepmunaimu FE-monenn? Yemy paBen kosddunment gerepmunanun RE-
moenu? (1)
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Ixkasa oneHNBaAHNUA.

10-6anmpHast | TpaaunuoHHas «3auTeHo»/ Onpenenexnue
IKaJia IKaa «He 3auteHo»
10 OTinyHO 3aureHo [MonHbIe, TIyOOKHE M CHCTEMAaTHYECKUC 3HAHUS, 3HAKOM-
CTBO C JOIOJIHUTEIBHOM JIMTEPAaTypOH, MOJHBIA U IPaBUIbHBIN
OTBET, TBOPYECKUH MOAXOJ B IOHUMAHUU U U3JI0KECHUH YUICOHOTO
Marepuaina, MOJIHOE BBIMOJHEHHE MEPONPUATUNA TEKYIIEro KOH-
TPOJISL.
9 OTiIM4HO 3a4yTeHo [MonHbIe, TIyOOKHEe M CHCTEMAaTHICCKUE 3HAHUS, TOTHBIH
1 TIPaBWIBHBIA OTBET, MOJHOE BHIMIOJHEHNE MEPOTIPHATHH TEKYIIIe-
T0 KOHTPOJIA.
8 OTmuaHO 3agTeHo [TonmHpIe W cHcTeMaTHYecKHe 3HAHUS, OTCYTCTBHE CYIIe-
CTBCHHBIX HETOUHOCTEH B OTBETE, ITOJIHOE BHITIOJTHEHUE MEPOIIPHs-
THI TEKYIETro KOHTPOJIS.
7 Xopormo 3auTeHo JlocTaTo4HO TONHBIC U CHCTEMAaTHYECKUE 3HAHUS, OTCYT-
CTBHE CYIECTBEHHBIX HETOYHOCTECH B OTBETE, HMEIOTCS ITOTPEIITHO-
CTH TIPH BBINOJHEHUN MEPONIPUIATUN TEKYIIETO KOHTPOJISL.
6 Xopo1o 3a4yTeHo JlocTaTOuHO MOJHBIE U CUCTEMATHYECKUE 3HAHUS, OTCYT-
CTBHUE CYIIECTBEHHBIX HETOYHOCTEH B OTBETE, UMEIOTCS MOTPEIIHO-
CTH MPH BBINOJHEHUN MEPONIPUIATUN TEKYIIETO KOHTPOJISL.
5 VY nosnerBopu- 3aureHo 3HaHHUEe OCHOBHOTO y4eOHOro mMarepuana B 00beMe, HeoO-
TeJIHHO XOJMMOM JIJIs AajibHeIIel yueObl U paOboThl, IMEIOTCS MOTPEIIHO-
CTH TIPU BBITIOJIHEHUU MEPONPHUATHA TEKYIIETO KOHTPOJIS U TpH
OTBETE.
4 Y noBnerBopu- 3auTeHo 3HaHNEe OCHOBHOTO y4eOHOTO MaTeprana B MUHAMAIEHOM
TEIBHO o0bpeMe, HeoOXOAMMOM ISl NaNbHeHmel yaeOsl u padoThI, MMe-
FOTCSl TIOTPEIIHOCTH TIPH BBHITIOJHEHUH MEPOTPHUATHN MPOMEKY-
TOYHOTO KOHTPOJIS U TIPH OTBETE.
3 HeynosnerBo- He 3aureno HmeroTes cymecTBeHHBIE MTOTPEITHOCTH TIPH BBITIOTHEHUH
PUTEIBHO MEpONPHUATHIA TEKYIIEr0 KOHTPOJIA, IOMYIICHBI CYIICCTBCHHEIC
OomMOKH TIPH OTBETe, HEOOXOIMMa HEKOTOpas IOIMOJHHUTEIbHAS
pabora.
2 Heynosnerso- He 3auteno NmeroTca mpoOenbl B 3HAHUAX 1O 3HAYUTENBHOM YacTH
PHUTEIBHO yu4eOHOTO MaTepualia, IOMYIICHbl CYIICCTBCHHBIC ONIMOKH MpU
OTBeTe, HEOOXO0JMMa 3HAYMTEIIbHASL JIOTOJIHUTENIbHAsL ydeOHas pa-
6oTa.
1 Heynosnerso- He 3auteno He BbINIOJIHEHBI IPEAYyCMOTPEHHBIE IIPOTPaMMOM 3aJjaHusl,
PUTETHHO HE 0TpaboTaHbI MPAKTHYECKHE WM JIAOOpATOPHBIE 3aHSTHS, HE0O-
XOJIUMBI JIOTIOJTHUTENbHBIE 3aHSATHS 110 COOTBETCTBYIONIICH JHUCIIU-
IUTHHE.
0 HeynosnerBo- He 3aureno Hapymenne akageMuaeckux HOpM (IDIaruar u T.11.)
PHUTEIBHO

4.4. MeroanuecKkue MaTepuaibl

DK3aMeH MPOBOJUTCS BO BPEMS SK3aMEHALIMOHHOM CECCUU ISl IPOBEPKH YPOBHS OCBOEHUS KOMIIE-
TEHLUH.

DK3aMeH MPOBOAUTCSA B MUCbMEHHON (popMe B T€UeHHE 2-X acCTpPOHOMHUYECKHX yacoB. Ha sk3amene
CTY/IEHT MOYKET MOJIb30BATHCS JIUCTAMH YUCTON Oymaru, aBTOPYUYKOH U KaJlbKyJITOPOM, HE BCTPOCHHBIM
HU B KaKOW XpaHAMMA WH(POpMAIUIO, MPUHUMAIOIINKA WU nepenatomuid ramker. OleHKa 3a dK3aMeH
BBICTABJISIETCS IO OajuiaM, MOJIyY€HHBIM 32 BBIIOJHEHHE 33JJaHUN HK3aMEHAllMOHHOM paboThl, COTIacHO
1Kaie, npuBeaeHHoN Bbille. KonmnuecTBo 0ayioB, HAYUCISIEMbIX 33 KaXJ10€ MPAaBWJIBHO BBIIIOJHEHHOE
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3a/laHKe, YKa3bIBAETCS B TEKCTE HK3aMEHALIMOHHOTO 3aJaHus. Pe3ynbTaThl 5K3aMeHa 03BYYMBAIOTCS HA
TPETHUH JI€Hb NOCJE JHS IPOBEACHUS dK3aMEHa.

OOyuaromuiicss J0mycKaeTcss K 3K3aMeHy TOJbKO IMPH YCJIOBHH BBIMOJHEHHS U CBOEBPEMEHHOMN
CIa4yM BCEX JOMALIHUX 3aJaHUM.

JIro6o¥ BHJI HECAMOCTOSITENBHOIO BBIMIOJHEHUS HK3aMEHALIMOHHBIX 3aJaHUil paclieHWBaeTCsl Kak
HapyLIECHHE aKaJeMUYECKIUX HOPM, 0OYUaIOIIMIACS yIalseTCsl U3 ayAUTOPUHU M €My BBICTABIISICTCS OLICHKA
«HEYIOBJIETBOPUTENBHO, 0 0aIIOBY.

B cnydae nosyueHus: HEyZAOBJIETBOPUTENBHON OLEHKU OOydaroLIUiicsl UMEET MPaBO HA OJHY Iepe-
clauyy B JIeHb, YKa3aHHBIN JekaHaToM. B ciyuyae HeynayHol nepecnaun oOy4yarouiuiicsi BbI3bIBACTCS Ha
KOMHCCHIO, KOTOpasi pelIaeT BOpoc 00 aTTecTaiy 00yJaromerocs mo JaHHOW AUCIUIIINHE.

B ciywae, ecnu 1UCIMIUIMHA TOJHOCTBIO UM YACTUYHO MPOBOAWIACH C MPUMEHEHUEM TEXHOJIOTUMA
3JIEKTPOHHOTO O0YUYCHHS W/WJIM JUCTAaHIIMOHHBIX TEXHOJIOTHH, IK3aMEH MOXKET IPOU3BOIUTHCS C UCTIONb-
3oBaHueM cuctembl CJIO AkageMuu 1 TPUMEHEHUEM ITPOKTOPHUHTA.

5. Meroauyeckue yKa3aHus JJs 00y4alOUUXCS 110 OCBOEHHUIO TUCHUILIUHBI

MeTonnquRue YKa3aHus 10 BBINNOJHCHUIO TOMAIITHUX 3a)13Hn171
I[JI?I IIOATOTOBKU K BBIIIOJIHCHUIO JOMAIIHETO 3adaHUA HGO6XOIII/IMO HU3YUUTh MaT€puajbl IMPEAbI-
AYyHIux SaHHTHﬁ, O3HAaKOMUTBHCA C peKOMeHHOBaHHOﬁ HHTepaTypOﬁ U OTBCTUTL Ha BOIIPOCHI, ITOMCIICH-
HBIC B KOHII€ COOTBCTCTBYIOIIHX PA31CI0B.

MeToaunueckue YKazaHus MO MOATO0TOBKE K IK3aMEHY

HJ’IH MOATOTOBKHU K 3K3daMCHY H€O6XOI[I/IMO HU3YyUUTh PCKOMCHIAOBAHHYIO JIMTCPATYPY U HOHpO6OBaTL
OTBCTUTH HA BOIIPOCHI, IICPCUUCIICHHBIC HUKEC:

BOl'[pOCLI AJISl MOATOTOBKH K 3K3aMEHY.

1) OCHOBHBIE TIOCTYIAaThl )KOHOMETPUUECKOTO aHAIN3a.

2) Oranbl paboThl ¢ SKOHOMETPUUYECKOIN MOJIETIBIO.

3) Mopnens MHOXKECTBEHHOW JTMHEHHOW MOJIEIH perpeccuu, ee cocrapistomme. CiydaifHas ommOKa MOIEITH.

4) [MpuHnMn MeToJa HaMMEHBIIHMX KBajpaToB. CHCTeMa HOpMallbHBIX ypaBHeHHH. CBoicTBa BEIOOPOYHOTO
ypaBHeHUs, noaydeHHoro mo MHK.

5) Koaddumment nerepmunanuu. CKOppeKTHPOBaHHBIN KO3 uIMeHT nerepmMuHanuu. MudopmanoHHble
KpUTEpHUH.

6) VYcnosus I'aycca-MapkoBa. Teopema 'aycca-Mapkoga.

7) YciioBre HOpMaIBHOTO pacnpeaeeHus ciaydaiHon ommoku. Tect Xapke-bepa.

8) BepostHocTHBIE XapakTepuctukn MHK-oneHok k03 dummenToB Moaemn.

9) Knaccuueckas nuneitHas moens perpeccun. Knaccuueckas muHeiiHass HOpMaibHas MOJIETb PETPECCUH.

10)  TectupoBaHUE CTaTUCTUYECKHUX THUIIOTE3: HYJEBasl U albTEPHATUBHAS TMIIOTE3bl, TECTOBAs CTaTH-
CTHMKA, KPUTUYECKUE 3HAYEHUs, P-3HAYEHUE, YPOBEHb 3HAYMMOCTH, OIIMOKH MEpBOTrO M BTOPOTO
poJia, MOIIIHOCTh TECTA, OJHOCTOPOHHUE AJIbTEPHATUBBI.

11) JIBycTOpOHHUI 1 0THOCTOPOHHUE TeCThl CThIO/IEHTA. JlOBEpUTEIBHBIE HHTEPBAJIBI.

12)  Tecr ®wuiepa.

13)  AcumnroTtnueckue cBoiictBa MHK-omeHOK K03((GUIMEHTOB: COCTOATEIBLHOCTh, ACHMIITOTHYE-
CKasi HOpPMaJIbHOCTb.

14)  Tecr muoxwureneit Jlarpamka (LM-tecT).

15)  BpiOop OOBACHAIOUIMX MEPEMEHHBIX IS MOJAETH perpeccur. [Ipomyck cylecTBeHHOM nepeMeH-
HOM: MOCHEeACTBUS, 3aMellarolie nepeMeHnnble. [locneacTBusl BKIIOUEHHS B MOJENb HECylle-
CTBEHHOW NEPEMEHHOM.

16) Mopnenb perpeccuu, quHeHas mo kodddurmentam. OyHkimoHanbHbIe (HOPMBI MOJIENIEH perpec-
cuu, uHelHbIX o ko3ddunuentam: lin-lin, log-log, log-lin, lin-log, nonuHomuansHas. Moaenu
co B3aumoJielicTBueM. Tect PaMcu Ha paBUIIbHYIO CIIENU(PUKAIIUIO MOJIETTH PETPECCHUH.
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17)

18)
19)

20)

21)

22)
23)
24)
25)

26)
27)
28)
29)
30)
31)
32)
33)
34)
35)

36)
37)

38)
39)

40)

41)
42)
43)

44)
45)
46)
47)
48)

QDuKTUBHBIE NepeMeHHble. YeTblpe Tuna Mojaeneil ¢ (GUKTUBHBIMM NEPEMEHHBIMU: KauyeCTBEHHBIN
(baKTOp C ABYMs 3HAYCHUAMU, MOJICIIb 0e3 B3aHMO,Z[GI>iCTBHSI; KauyeCTBCHHBIN (baKTOp C ABYMs 3HAYCHUAMU,
MOACIb CO BBaHMOHCﬁCTBHCM; Ka4eCTBEHHBIM (1)aKTOp C HCCKOJIBKMMH 3HAYCHUSIMH, B3aHMOI[CfICTBPIe
(OUKTUBHBIX TTEPEMEHHBIX. BTOpOit OIX0/T K HCIIOIR30BaHNIO0 (PUKTUBHBIX TIEPEMEHHBIX: PACIICIUICHHE pe-
rpeccopoB. «JIoBymika» GUKTHBHBIX IEPEMEHHBIX.
Tectsl Hoy.
COBCpHIeHHaH 1 HCCOBCPUIICHHAA MYJBbTHUKOJUIMHCAPHOCTL: IMOCICACTBHUA, CIIOCOOBI O6Hapy>KeHI/IH n CIIo-
co0bI N30aBIeHNUS.
['eTepockenaCTHYHOCTh CITy4aifHOM OMMOKKA MOAETH perpeccud, nociueactsus ansi MHK-onenku
mozaenu. CriocoOwl oOHapykeHus (rpadudeckuid, Tectol ['onadensaa-Ksannra, bpoitma-Ilarana,
Vaiira), ciocoOsl nipeogoneHus nocieacTsuii (B3semenusii MHK, nmepexon x npyroit ¢pyHkimo-
HaJbHOU (popMe, poOaACTHBIE CTaHIAPTHBIE OLTUOKH).
ABTOKOppeIsiIMs CllydaliHON OlMOKM MOJienH perpeccuu, nocaeactsus aius MHK-onenku Moze-
mu. CriocoOb1 oOHapyxeHus (rpaduueckuii, Tectol Japbuna-Yorcona, bpoiima-I'oadpu), croco-
Obl npeonosieHus nociencTeuil (mpouenypa Kokpeiina-Opkarra ¢ nonpaskoii Ilpaiica-YuncreHa,
pobacTHBIE CTaHAAPTHBIE OIMHUOKH).
OO000IeHHBI METOJT HAaMMEHBIINX KBaApaToB. JlocTymHbi 000OMICHHBI METOJ HaWUMEHBIINX
KBaJ[paTOB.
CroxacTudeckue 00bIICHSIONIME ITepeMeHHbIe. Ycnosus ['aycca-Mapkoa u Teopema ['aycca-Mapkosa
I CTOXaCTHYCCKUX 06’B$ICH$II-OH_II/IX IEPEMCHHBIX.
K kakum nocneacTBUsM NMPUBOJUT KOPPEIMPOBAHHOCTh OOBSACHSIOMUX MEPEMEHHBIX U Cllydaii-
HOW OIIMOKH MOJICTTH PEerpeccuu’?
[Tpumepsl Moenell, B KOTOPBIX UMEET MECTO KOPPETUPOBAHHOCTh OOBSCHAIOLINX [IEPEMEHHBIX U
CIIy4aiHOM OIIMOKH.
KakuM ycinoBusiM 10JKHa yJIOBJIETBOPSTh HHCTPYMEHTAJIbHAsI TepeMeHHast?
Kak paccunteiBaroTcst onieHKH K03(p(PHUIIMEHTOB B METO/I€ HHCTPYMEHTAIBHBIX TIEPEMEHHBIX ?
CBoiicTBa OLIEHOK, [TOJYYEHHBIX 10 METOAY MHCTPYMEHTAJIbHBIX [IEPEMEHHBIX.
OcHoBHasl ujiest ABYXI1aroBoro MeTo/1a HAMMEHbILNX KBAJPaToOB.
Tect lapOuna-By-Xaycmana Ha 9HIOT€HHOCTh OOBSACHSIOIIUX [TEPEMEHHBIX.
Tect Caprana Ha IpUrOJTHOCTb HUHCTPYMEHTOB.
TecTsl Ha c1a0ble UHCTPYMEHTHI.
CtpyKTypa naHeiabHbIX JaHHBIX. [[penMyiiiecTBa UCIOIB30BaHNUs TAHEJIbHBIX JaHHbBIX.
Mogens nmyna. Kak nposiBiisieTcs maHesIbHasi CTPYKTypa JaHHBIX ITPU OLIEHUBAHUM MOJIENHN Iyna?
Mopnenbs KoBapHallMOHHOrO aHanu3a. OleHuBaHUE MOJENU MPH OTCYTCTBUM NEPEKPECTHON KOp-
PETUPOBAHHOCTH CITyYalHBIX OIHOOK.
SUR-Mmozens. OneHnuBanne MOIEH.
Kak nHTEpnpeTupyroTcss ¥ Kak NMpeACTaBIsA0TCA UHANBUAYaIbHbIE 3((EKTH B MOAEIN C (PUKCH-
poBaHHBIMU 3 exkTamu?
Kak onienuBaetcs Mmozienb ¢ GUKCUpPOBaHHBIMH dPpeKTamu?
Kak MOHO MOJTY4YHUTh OLEHKH KO3 (UIMEHTOB IPU UHIMBUAYAIBHO-CIIEIIM(PUUECKUX Perpecco-
pax npu padbote ¢ MOAEINbIO ¢ (PUKCUPOBAaHHBIMU 3P dexkTaMu’?
Kak uHTEpnpeTupyroTcss U Kak NpeACTaBIsIOTCS MHIMBUAYaTbHbIE 3((EKThl B MOJIENIN CO CIIy-
yaitHeIMU 3 dexTamMu?
Kak onenuBaetcs mojiens co ciydaitHeiMu a¢dexkramu? [Touemy He mo MHK?
TecTsl Ha HaTUYKME UHANBUIYATBHBIX Y()PEKTOB.
B kakux cimy4asix BBIOMpAIOT MOJAEbh ¢ (PMKCUPOBAHHBIMH, a B KAKMX CO ClydyailHbIMH 3¢ ¢eKTa-
MHu?
Kak ompenensiercst 1 Kak OLlEHUBAETCS MEKy-MOJAEIb?
KoadduimenTs! gerepMuHau 171 MOJesel NaHEeIbHbIX JaHHbIX.
Kak BBOAATCS B MOZIETH ¢ MHAWBUAYAIBHBIMU P ekTamMmu BpeMeHHbIe 3 (eKTbI?
Jlunamuueckue MoJIe I MaHeIbHBIX JaHHBIX. [Ipobiema sH0reHHOCTH.
OO6001IeHHBII METOJ] MOMEHTOB TPU OLCHUBAHUU JTUHAMMYECKHX MOJENICH MaHeNbHbIX JaHHBIX.
Tectbl Ha npaBUIIbHYIO cnienuduKkanuo Moaenu: Tect Caprana, Tect Apennano-bonaa.
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49)
50)

51)
52)
53)
54)
55)
56)
57)
58)

59)
60)
61)
62)
63)
64)
65)
66)
67)
68)
69)
70)
71)
72)
73)
74)
75)
76)

77)

78)
79)
80)

81)
82)
83)
84)
85)
86)
87)
88)
89)
90)
91)
92)
93)

Mopenu 6uHapHOTO BBIOOpA. 3a/1a4H, B KOTOPBIX MOTYT OBITh MCIIOJIB30BaHBI MOJIEIH OMHAPHOTO
BEIOODA.

Monenu OMHapHOrO BBIOOpa Kak MPEOJ0JICHUE HEeIOCTATKOB JIMHEHHOW Moaenu ¢ OMHapHOIl 3a-
BUCHMOM IIEPEMEHHOM.

BriBon mpoOuT-MoAenu (JOTUT-MOJEIN) M0 CXEME C JIATEHTHOU MepeMEeHHO.

OyHKIUS TPaBAONOA00HS I MO OWHAPHOTO BBIOOpA.

XapakTepuCTUKUA KAYeCTBA MOJICIICH.

Nutepnperanus Ko3pPpUIHEHTOB.

ITpoBepka runore3 o kodhuimeHTax.

ITporHo3upoBaHue MO MOJENH.

MoJienu MHOKECTBEHHOT'O BbIOOpA.

[TopsiakoBast mpoduT-Moaens (o0IIee onpeaeIeHne U ONpeAeieHre U cliydyasl TpeX ajJbTepHa-
THUB).

CranpapTu3anys nopsIKOBON MOJEIIH.

[Tporuo3upoBaHue 1Mo NOPSAKOBON TPOOUT-MOAEIH.

MynbTUHOMHANIBHAS MOJIENb, YCIOBHAS MYJIbTUHOMUAIbHASI MOJEIb.

«ITone3noctby» k-it anpTepHaTUBBI AJIS 1-TO CYObEKTA.

BepositHOCTB BBIOOpA K-1i alIbTEpHATHBBI 1-M CYOBEKTOM.

[TporHo3upoBaHue M0 MyJIbTHHOMUATIBHBIM MOJIEIISIM.

Mognenu ¢ 4aCTUYHO ONPECIIEHHBIMU 3aBUCUMBIMU NIEPEMEHHBIMH.

YcedeHHble JaHHbBIC, ONIPEIETICHUE, TPUMEPHI.

[{en3ypupoBaHHbIE JaHHBIE, ONPEACIEHUE, IPUMEPBI.

Kitaccuueckast monens Toout-l.

[TpenenbHbIe 3P HEKTH OOBSICHIIOMINUX MIEPEMEHHBIX B MOJEIIA TOOUT-I.

Mogaens Toout-ll.

JByxmaroas npoueaypa XeKmaHa.

Bpemennotii psa. CrnyyaiiHbie TpOIEcChl U BPEMEHHBIE PSIbL.

CrannoHapHble B LIMPOKOM CMBICIIE CIIy4aiHbIE MPOLIECCHI.

ABTOKOppesIioHHas GYHKIIHUS U YaCTHAsI aBTOKOPPENSIIMOHHAS (yHKITHS.

[Tpouecc «6enoro mryma.

ITpornecc ckonpasiero cpeanero MA(Q). MaremaTtnueckoe OXuAaHHE, TUCIICPCHs, aBTOKOPPEIs-
MOHHAs (PyHKIHUA. Y CIIOBUE OOPaTUMOCTH.

I[Tponecc aBToperpeccunt AR(P). Ycnosue crannoHapHOCTH. MaTeMaTHueckoe OXUAaHHE, HC-
niepcHsi, YacTHasi aBTOKOPPEISIMOHHas QYHKIUS cTannonapHoro mpoiecca AR(p).
CranuoHapHbIe BpEMEHHBIE PSJIbI ¢ CE30HHOCTHIO, mpotiecchl SAR(1), SMA(1).

[Tpouiecc ARMA(p, q): yclioBHE CTallMOHAPHOCTH, YCIIOBUE OOPATUMOCTH.

Wnentudukanus crauronapHod monenu ARMA(p, q). BriOopouHble aBTOKOppENSLIMOHHAS U
yacTHas aBToKoppensaunonHas pyukiuu. Craructuku bokca—Ilupca u Jlronra—boxkca.
OuenuBanue crannoHapHoit mogenu ARMA(p, q).

Huarnoctuka crarmonapuo moaenu ARMA(p, q).

HecTtaunonapHbsle BpeMeHHBIE psfbl. JleTepMUHUPOBaHHBINA U CTOXaCTUYECKUHN TPEH,.

Psiie1 cTarmoHapHbIe BOKPYT IETEPMUHUPOBAHHOTO TpeHa (T S-psijibl).

WuterpupoBanubie BpemeHHblie psbl (DS-psas). Paasr ARIMA(p,K,Q).

I'unore3a enTMHUYHOTO KOPHS NpH pasnudeHun TS- n DS-psanos.

Kpurepun Auxkn—@ynnepa (Bkitoyast pacuupennsie). Kpurepuii [leppona.

BexTopHBIe aBTOperpeccuu: OlleHuBaHUe, BEIOOp MOPSAKa, TUArHOCTHKA, YCIOBHE CTA0OMIBHOCTH.
[TpobGnema T0XKHBIX PErpecCcHid.

KounTerpupoBanusie psst 1(1).

Moienb KOppeKIMH OIHOOK.

[Tpouenypa Durna-I"penxepa.

OLeHMBaHNe PaHTa KOMHTErPaIuy MeToaoM MoxaHcera.
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MeToau4yecKHe YKa3aHUs [0 caMOCTOITSIBHON paboTe

CaMOCTOSITe.HBHaSI pa60Ta CTy,[IeHTOM OCYH_IGCTBJIHCTCH JUIA 3aerHHeHI/I}I 1/13yquH0r0 MaTepI/IaJIa
MOCJIC MPAKTUYCCKUX 3aHIATHH U JICKIIUN, JUTsl TOATOTOBKU K MPAKTUYCCKUM 3aHSATHSM, JIJIS1 IOATOTOBKH K
HI/ICbMeHHOMy BKBaMeHy, JJIs I/I3yTIGHI/I$I JOITOJIHUTCIIBbHBIX MaTepI/IaJIOB.

Tun 3a- Ykazanus
HSITUS
Tema 1.
I3 Wsyuuts crnepyronue Martepuanst: [1] crp. 11-17, 26-44, 74-97, 154-156; [2] Ku.1, rnaBsr 1,
2, 3; [3] pasmensr 3.1-3.4; [5] pasmenst 1.1-1.4, 3.1-3.2, 3.5. BeINONIHUTH PaKTHIECKUE 3a/1a-
HHUSL.
Tema 2.
a3 U3syuuts cieayroumme marepuanst: [1] crp. 97-108, 113-141; [2] Ku.1, rnasa 4; [3] pasmen
3.5; [5] pasznenst 4.1-4.6, 5.1-5.3. BBINOJIHUTE MPAKTHIECKHE 33 IaHHUS.
Tema 3
I3 Wzyunts cnenytromme Marepuaisr: [1] crp. 149-154, 156-164, 203-214; [2] Ku.1, rmassr 12,
15; [3] paszmenst 4.1, 4.5; [5] paznensr 3.3-3.4, 6.1-6.4, 7.1-7.4, 9.1-9.2. BBINOIHATD MPAKTH-
YEeCKHUE 33JaHusI.
Tema 4
I3 Wzyuuts crepyromiue Matepuanst: [1] ctp. 170-198, 206-233; [2] Ku.1, rnasa 8; [3] pasaenst
5.2,5.3,6.1, 6.2; [5] paznenst 8.1-8.4, 12.1-12.5. BpImoaHUATH MPAKTHYECKUE 33 JAHUSL.
Tema 5
I3 Wzyuuts cnepyromue matepuanst: [1] ctp. 234-260; [2] Ku.1, rnasa 9; [3] pasnenst 5.1, 8.1-
8.4; [5] pazmenst 15.1-15.5. BoINOIHUTS NPAKTHYECKHE 3a/IaHHSI.
Tema 6
I3 Uzyuuts crnepyroume Marepuanst: [1] ctp. 105-184; [2] Ku.2, rnasa 18; [3] pasmenst 13.1-
13.7; [5] paznensbt 14.1-14.3. BpINONTHUTD TPAKTUIECKUE 33 IaHUSL.
Tema 7
a3 N3yuuts cnepyroniie Matepuanst: [1] ctp. 185-249; [2] Ku.1, rnaBa 16 (kpome pazzena 16),
rnaBa 17 (kpome paszgena 17.4); [3] pasmensr 12.1, 12.2; [5] pasmensr 17.1-17.2, 17.4-17.5.
BBIMOJIHATE MPAKTHYECKUE 3aJaHUSL.
Tema 8
a3 N3yuuts crnepyroniue Matepuanst: [1] crp. 307-489, 502-519, 520-557, 579-599; [2] Ku.2,
rnasa 19; [4] 5.1-5.8, 5.10-5.13, 6.12, 7.1, 7.2, 7.4-7.6, 7.9. BBITOJHNTH MPaKTHYECKHE 3a/1a-
HUSL.

6. YueOHas auTepaTypa u pecypchbl HH(POPMAIIHOHHO-TEJIEKOMMYHHUKANMOHHOM ceTn '"HUH-
TepHeT'', BKJII0OYAs NepevyeHb Y4eOHO-MeTOAUYECKOro odecnevyeHus 1Jisi CAMOCTOSITeIbHOI padoThI
o0y4aromuxcs Mo JMCHUAIIHHE

6.1. OcHoBHasi JInTEpaTypa

1. Hocko B. I1. ODxonomerpuka: yueOnuk. K. 1, u. 2. Ku. 2, u. 4. - M.: [leno, 2011. - (Axagemuye-
CKU y4eOHHK).

6.2. lonoTHUTeILHAS JJUTEPATypa

2. Kennenu II. I[TyreBogutens nmo skoHomerpuke. Kuura I. - M.: [leno, 2016, Kuaura Il. - M.: [leno,
2016. — (AxageMuvecknil y4eOHUK).

3. Marnyc 4. P., Kareiues I1. K., Ilepecenknii A. A. DxoHomeTpuka. HauanbHelii Kypc: y4eOHUK.-
8-e uzn. - M.: Jleno, 2007.

4. Brooks Ch. Introductory Econometrics for Finance. — Cambridge, University Press, 2002,

Wooldridge J.M. Introductory Econometrics. A Modern Approach. — Thomson, South-Westen,

2006.

o
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6.3. YueOHO-MeTOANYECKO€E oDecriedeHne CaMOCTOSITeIbHOI padoThl
OtnenpHOE OO€ECIICUCHHE HE TTPEyCMOTPEHO.
6.4. HopmaTuBHbIE MPABOBbIE TOKYMEHTHI.
He npenycmotpensl.

6.5. IuTepHeT-pecypcesl.
1. OGyuaromiuecss B MaruCTpaType UMEIOT JOCTYI K 3JIEKTPOHHBIM Marepuanam areHrcrBa Bloom-
berg B padotratomieii B PAHXul'C nadoparopuun Bloomberg.

2. http://lwww.economicsnetwork.ac.uk/links/data free Ha 3Tom caiite umeercs OOJBIIOE KOJIWYE-
CTBO CCBIJIOK Ha pastqHHe Caf/'ITBI, coz[epxcaume B CBO60£[HOM I[OCTYHG JAHHBIC 3KOHOMI/I‘-I€CKOI7I
CTAaTUCTHUKU.

3. www.gks.ru - cratuctuueckue cOOpHUKH U OroyuteTeHn PepepaibHON CITy:KOBI TOCYIapCTBEH-
HOH cratuctuku Poccuiickoit ®eneparnuu: "Poccus B nudpax", "PoccHilckuii CTaTUCTHYECKUN
exxerognuk", Pernonsl Poccun. ConmanbHo-3k0HOMUYecKkHe mokaszarenn”, "Jlemorpaduaeckuit
exerognuk Poccun", "Tpyn u 3anstocts B Poccun" u ap..

4. Paznmen «Cratuctuka» Ha caite Munduna Poccuiickoit deneparuu (Www.minfin.ru) - Tpen-
craBjeHa nHpopManus o6 ucnojHeHun OrkeToB Poccuiickoit denepanuu HaunHas ¢ 2006 ro-
Jla ¥ 110 HACTOSIIee BpeMs B popMaTe FJICKTPOHHBIX TAOIHUI] ¢ UICTOPUICCKIMHU PSAIaMH JTAHHBIX.
5. http://Ims.ranepa.ru

6.6. UHbIe MCTOYHHUKH.
He npenycmorpensl.

7. MaTepuajibHO-TeXHUYeCKasA 0a3a, MHPOPMAIIMOHHbIE TEXHOJOIMH, IPOrPaAaMMHOe 00ec-
neyeHue U MHPOPMAMOHHBIE CIIPABOYHBIE CUCTEMbI

Jlnst IpoBeIcHUs JISKIIUI HE0O0X0IMMa ayJTUTOPUS C TIPE3EHTAIIMOHHBIM 000pYIOBaHUEM, KOMITb-
I0TEp TOJ1 YIPaBICHUEM OmeparnoHHon cucteMbl Windows ¢ goctynom B MIHTEpHET U yCTaHOBIIEHHBIM
nporpammubIM oOecrieueHreM Microsoft Office (Word, PowerPoint, Excel) u Adobe Reader.

Jliia 1abopaTOpHBIX 3aHATUNA HEOOXOIUM KOMIBIOTEPHBIN Ki1acC, OCHAIIEHHBIN KOMIbIOTEpaMU
TOJ1 YIIPaBJICHUEM OTlepalinoHHo# cucteMoir Windows ¢ goctynoM B IHTEpHET ¥ yCTaHOBJICHHBIM TPH-
KJIaJIHBIM [TPOrpaMMHBIM oOecrnieueHreM Econometric Views (Bepcun He Hike 8), Stata (Bepcuu He HIKE
10), Microsoft Office (Word, PowerPoint, Excel) u Adobe Reader. Kommbrotep mpemnoaBatens I0DKEH
OBITH OCHAIICH MPOEKTOPOM.
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