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1. IlepeyeHb NJIaHUPYEMBIX Pe3y/IbTATOB 00y4eHHUSs 10 AUCHHUILIMHE, COOTHECEHHBIX € IJIa-
HHUPYEMbIMH Pe3yJIbTATAMH OCBOEHHS POTrPaMMbI

1.1. Muctmmmaa b1.0.03 «9xoHOMeTpHuKa (IPOABUHYTHIN YPOBEHB )» 00ECTICUnBaET
OBJIQJICHUE CIICTYIOIUMHI KOMIIETCHIIUSIMH C YIETOM JTara:

Kon komneren- HanmeHoBaHue KOMITETEHITMI Kon stana ocBoenus HaumenoBanue 3Tana ocBoeHUs
A KOMIETEHITNH KOMIETEHITNH

OIIK OC-3 CriocoOHOCTh MPUMEHSTH IIPO- OIIK OC-3.1 CIOCOOCH HCIOJB30BaTh JKOHO-
JIBUHYTHIE HWHCTPYMCHTAJbHEIC METpUIECKHe METOIBI aHaJN3a IpU
METOABI SKOHOMHYECKOTO aHa- pelmeHNH TPUKIATHBIX HKOHOMH-
TM3a B TPUKIATHBIX U (WIH) YEeCKHUX 3a7a4
(hyHIAMEHTAIBHBIX HCCIIEIOBA-
HUSIX

OIIK OC-5 CriocobeH HCIoJIb30BaTh  CO- OIIK OC-5.1 CHOCOOCH  HCIIONB30BAaTh  COBpE-
BPECMCHHBIC I/IH(bOpMaIlI/IOHHLIe MCHHBIC MAKETBlI JKOHOMETpUYC-
TCXHOJIOTMKU W HpOrpaMMHBIC CKOI'0 aHajin3a AJaHHBIX IJid pCHIc-
CpeAcTBa INpU PELICHUU IpaK- HUA NIPUKIIAJHBIX 3a1a4
THYECKUX U (WIH) HCCIIeA0Ba-
TEJBCKUX 33124

1.2. B pe3ynbpTaTe 0CBOCHHS JUCIUIUIMHBI Y CTYACHTOB JIOJKHBI OBITH C(HOPMHUPOBAHBI:

OTO/TO Kopn sTama ocBoeHuUs KOM- Pesysnbrarel 00ydeHust
npodeccroHanbHble JeUCTBHS MIETEHIINU
BEICHUEC AHAJIUTUYECCKOM Jes- OIIK OC-3.1 HA YPOBHE 3HAHUM:
TEIBHOCTH B 00JIACTH 3KOHO- 3Tanbl pabOTBHl C DKOHOMETPHYECKOW Mojie-
MUKH JIbI0, 9KOHOMETPUYECKHE METO/Ibl aHAJTU3a JAHHBIX

Ha ypOBHE YMEHUM!
WCTIONB30BAaHMA M3YYECHHBIX METOJOB JUI HCCIEHOBa-
HUSI 5)KOHOMHUYECKHX MIPOLIECCOB

Ha ypOBHE HaBBIKOB:
IUIAHUPOBAHMS JKOHOMHUYECKOTO HCCIICAOBAHUS U
HaBBIKOB BBIOOpa MPEANOYTUTEIHHOIO METOAA HCCIe-
JIOBaHMS;
peLIeHHUs] NPUKIIAJHBIX JKOHOMUYECKUX 3a/lau aHAIN3a
Y [IPOTHO3UPOBAHMS;
00paboTKH, BHU3yaJdW3allMHd MAHHBIX, WHTEPHpETaluu
Pe3yJIbTaTOB UCCIICIOBAHUS
OIIK OC-5.1 Ha YPOBHE 3HAHUM:
BCTPOEHHBIX (QYHKIMH CleNUaln3upOBaHHBIX MPO-
IPaMMHBIX TIAKETOB JJISI IPOBEAEHHS SKOHOMETpHUE-
CKOTO aHaJn3a
Ha ypOBHE HaBBIKOB:
HCIIONB30BaHMsl MAKETOB aHalM3a JaHHBIX EViews,
Stata, Gretl

2. O0beM U MecTO TUCHMILINHBI B cTpykType OIT BO
O6umit o0vem auctumuasl 5 3E (180 ax.u./135 actp.u.). B nensx miaHnupoBaHus, Ipu pacueTe
CTPYKTYPBI TUCIHMITIMHBI TPAMEHEHBI aKaIEMUYECKHE Jachl (aK.4.).
KonnyecTBo akajeMUYeCKUX 4acoB, BBIJICJIEHHBIX Ha 3aHATHUA JEKIMOHHOTO TUMa — 32 ak.y., 3a-
HSATHS CEMHHAPCKOTO THTA — 32 aK.4.; Ha CAaMOCTOSATEIbHYI0 paboTy oOyJaronmxcs — 78 aKk.4. ¥ mpoMe-
KYTOUHYIO aTTecTaluio — 36 aK.4.
MecTo TUCHHIUIMHEI B CTPYKTYpE 00pa30BaTeIbHON POTPAMMBI:
— mucnmuinaa b1.0.03 «DkoHOMeTprKka (MPOJBHHYTHIH YPOBEHB)» M3ydaeTcs BO 2 cemecTpe Ha |
Kypce;
— NUCUUIUIMHA peau3yeTcs MOCie U3yYeHHs! TUCIUTUINH:
MaTeMaThuuecKkuil aHaiu3 (B o0beMe OakanaBpuara)
TEOpHs BEPOATHOCTEH U MaTeMaTHYECKasi CTaTUCTHKA (B 00beMe OakanaBprara)



anredpa (B o0beMe OakagaBpuaTa)
WHOCTPaHHBIN S3BIK (B 00beMe OakamaBpuara)
— JMUCUUIUIMHA MOXET Pealin30BaThCsA YACTUYHO WJIM MOJHOCTHIO ¢ mpuMmeHeHuem D0 w/mm JOT.
Y4eOHbIe MaTEepHAIbl JUCIUIUIMHBI pa3MEIIar0TCs 1Mo ajapecy lms.ranepa.ru
dbopma MpoMeKyTOYHOM aTTECTAIMHA — DK3aMEH.

3. Coep:xaHue U CTPYKTYPA AW CHUILIHHBI

O0bemM qUCUMILIMHBI (MOYJIs1), Yac.
KonTakTHas padoTa 00yua-
OLIKXCS ¢ MpenoaaBaTesieM

®Dopma
TeKylIero

HanMenoBaHue Tem KOHTPOJIs1 ycre-

Ne i/ 10 BHAAM Y4eOHLIX 3aHs- N
(pa3neJioB), Bcero A T);Iﬁ** CP BaeMOCTH , PO-
MEKyTOYHOM aT-
A3 | Jap/ | m3/ | K Tyecmum
(0] 20 20 CP
Ounasn hopma odyuenusn
IToctynatel  SKOHOMET-
pUYECKOro aHaiu3a. JT1a-
el pabOTBI ¢ PKOHOMET-
Tema 1 pabol 14 4 0 2 8 13
PHUYIECKON MOJIEIBIO.
Mopenbs MHOKECTBEHHOM
JIMHEHHOM pErpecCHH.
IIpoBepka rumnores o J1u-
HEWHBIX OrPAaHUYEHUAX
Tema 2 p 18 4 0 4 10 13

Ha KO3 QHUIUEHTHI pe-
TPECCHH.

Br160p 00BSICHSIONTIX

nepeMeHHbIX. Broop

(bopMbl PYHKIIMOHATTEHON

Tema 3 CBSI3U 3aBHCUMON 1 00b- 18 4 0 4 10 3
SCHSIIOIINX NIEPEMEHHBIX.

DUKTUBHBIE IEPEMEH-

HbIE. MyNbTHKOIIINHE-

apHOCTb.

I'eTepockenacTUUHOCTD
CITy4aifHOU OmMOKH MO-
Jleu perpeccud. ABTO-
KOPPENUPOBAHHOCTD CITYy-
YaWHONW OIIUOKHA MOOEIIN
perpeccun. O0001IEH-
HBIA METO]T HANMEHBIIIIX
KBaJIpaToB.

Tewma 4 18 4 0 4 10 I3

CroxacThueckue O0O0BsC-
HAIOIIME  TIEPEMEHHBIE.
Tema 5 DHIOreHHOCTh.  MeTron 14 4 0 2 8 13
HHCTPYMCHTAIBHBIX  Tie-
PEMEHHBIX.

Tema 6 IlanennHBIC TaHHBIE. 20 4 0 4 12 13

Mogenu ¢ AUCKpeT-
HEIMH HW  YaCTHYHO
Tema 7 HaOIIOJaeEMBIMH  3aBU- 20 4 0 6 10 13
CHMBIMH  TIE€PEMEHHBI-
MH.

Perpeccronnblii  aHaIu3
BPEMEHHBIX PSIJIOB.

Tema 8 20 4 0 6 10 I3

2 Koncynpramus




[IpomesxyTouHast aTTecTanus 36 OK3aMeH

Beero: 18%/13 224 | Y0 | 3o 78/58,5

Tpumeuanue:* popmvl mexywe2o KOHmpoJs ycnesaemocmu. domaunee 3aoanue (3)
Ipumeuanue **: ¢ pamkax ykasawHou KOHMAKMHOU pabomvl ¢ 00YHAOWUMUCS YiHeOHble 3AHSIMUSL MO2YI NPOBOOUMbBCSL C
ucnonvzoearuem JJOT u/unu 30

Conepmafme AUCIHHUITINHBI

Tema 1. ITocTynarsl 5KOHOMETPHIECKOTO aHAITH3a. DTAIbl PabOTHI C SKOHOMETPHIECKON MOJIEIIBIO.

[octynar o mpolecce MOPOXKIAESHHUS JAaHHBIX, MOCTYJAT O Cy4aiHOH ommnbOke Monenu. OCHOBHBIE dTambl paboThI ¢
HKOHOMETPHUYECKOI MOJIENIBIO Ha puMepe nmoTpeduTenbekoi Gpynkuu Keitnca.

Monens MHOKECTBEHHOM JIMHEHHON MOJIENH perpeccui, ee coctaisromue. CydaiiHas ommbka Mmonenn. Meron
HaMMEHBIINX KBagpaToB. CBOHCTBA BEIOOPOUYHOTO ypaBHeHus, noiaydenHoro no MHK. Koadpunmuent
nerepmuHanui. CKOPpEKTUPOBAaHHBIN KOdQPHLMeHT AeTepMuHanun. MHpopMamoHHbie KpUTEPUH.

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

YcnoBre HOPMaTBFHOTO pacIpeneieHns ciryqdaiHoi omuoku. Tect Xapke-bepa.

BepositHocTHBIE XapakTepuctukn MHK-oneHok koadduiimenToB Moienu.

Kitaccuueckast muneiinas Monens perpeccun. Kiaccuueckast tuHeiiHas HopMajibHasi MOJIEb PErPECCUM.

Tema 2. [IpoBepka rumores 0 TMHEHHBIX OTPAHHYCHUSIX HA KO3 PUIIUESHTHI PETPECCHUH.

Kputepuit Ctpronenra, noseputenbHble uHTepBanbl. Kputepuit @umepa. Mcnons3zoBanue p-3HaueHuit. Coctos-
TENBHOCTh M acUMITOTHYecKass HopMaibHOCTh MHK-omeHok. AcumnToTuueckass 000CHOBAaHHOCTb CTaTHCTHK
Creronenta u @umiepa. Tect mHOxwuTenel Jlarpanxa (LM-tecr).

Tema 3. BoiGop 00BACHSIONMNX MEpEMEHHBIX. BBIOOp GOpMBI (PYHKIIMOHAIBHON CBA3HM 3aBHCHMOMN U OOBICHSIO-
mux nepeMeHHbix. DUKTUBHBIE EPEMEHHBIEC. MyITbTHKOUIMHEAPHOCTb.

[locneacTBus mpomycka B MOJIEIH CYIIECTBEHHON OOBSICHAOMIEH nepeMeHHo. [locnencTBus BKITOUSHHS B
MOJIeJTh HECYIIECTBEHHOHN TIepEMEHHOM.

OyHKIMOHATIbHBIC (POPMBI CBS3U 3aBUCHMON 1 00BsCHAOMINX TiepeMenHbix mozenu: lin-lin, log-log, log-lin, lin-
log, Mmonenu ¢ hakTopamMu B3aMMOICHCTBHS, TOJTMHOMHATBHBIE MOJICIIH.

Tect Pamcu (tect RESET) Ha npaBunbHYyI0 crieriuduKayio MOJEIH.

UYetblpe THIa Mojieliel ¢ (DUKTUBHBIMM NIEPEMEHHBIMU: KaYECTBEHHBIN ()aKTOp C ABYMs 3HAYCHHUSIMHU, MOJCIHL 03
B3aMMOJICHCTBUS; KA4eCTBEHHBIA (AKTOP C JBYyMsl 3HAYCHUSIMHU, MOJEIb CO B3aMMOJICHCTBUEM; KayeCTBEHHBIM
(hakTOp ¢ HECKONIPKUMY 3HAYEHUSIMH, B3aMMOIeCTBHE (DMKTUBHBIX ITIEPEMEHHBIX. BTOpO MOIX01 K UCTIOIH30Ba-
HUIO (PMKTHUBHBIX TIEPEMEHHBIX: PacIIeIUIeHHue perpeccopoB. «JIoByIIKay GUKTUBHBIX IIEPEMEHHBIX.

Tectsl Hoy.

CogepitieHHast ¥ HECOBEPIICHHAS MYJIbTHKOJUTMHEAPHOCTb: TTOCIECTBUS, CITIOCOOBI OOHAPYKEHHUS U CIIOCOOBI H3-
OaByieHUS.

Tema 4. erepockeacTUYHOCTD CIyYailHOW OIIMOKUA MOJENN PErpecCchr. ABTOKOPPEIUPOBAHHOCTh CITy4ailHOM
omubKku Moien perpeccur. OO0OMEHHBIN METO]] HAMMEHBIIINX KBaJ[PATOB.

IetepockenacTuuHOCTh: ompenenenue, nocneacteus it MHK-onenku mozenu, tectsl [omadensaa-Keannra,
Bpoiima-Ilarana, Yaiita, B3semenusiii MHK, pobactHble cTanaapTHBIE OIIMOKH. ABTOKOPPEISLUS: ONpeeieH e,
nocnencteus st MHK-onenkn monenu, tectel JlapOuna-Yotcona, Bpoitma-I'oadpu, npouenypsr Kokpeitna-
Opkarra, [Ipaiica-YuHcTeHa, poOacTHBIC CTaHIAPTHBIC OMIHOKH.

OO6001IeHHBI METOI HAMMEHBIINX KBaJpaToB. Marpuia KoBapHalui CiIydyailHOM omMOKM B clydae ee reTepo-
CKETaCTHYHOCTH WJIM aBTOKOppessiuuu. JJocTymHbIi 00001IeHHBIN METO/T HAMMEHBIINX KBaJIPATOB.

Tema 5. Croxactnueckue 00BSICHSIONIME IEPEMEHHbIE. DHIOT€HHOCT. MeTO/I HHCTPYMEHTAIBHBIX TIEPEMEHHBIX.
Ycnous I'aycca-MapkoBa u Teopema ['aycca-MapkoBa ISl CTOXaCTHUSCKHX OOBSCHSIOMNX TIEPEMEHHBIX.
Hapymenne derBeproro ycmoBusi laycca-MapkoBa - D3HJOTEHHBIE OOBSICHAIOMIME TIEpEeMEeHHblE. MeTox
WHCTPYMEHTANBHBIX NepeMeHHblx, Apyxuarosbii MHK. Tect dapOuna-By-Xaycmana, tect Caprana, TecThl Ha
ciabble HHCTPYMEHTHI.

Tema 6. ITanensHbIe JaHHBIC.




Mopenu myna, MoJIelTd KOBapuaIMoHHOTo aHanu3a, SUR-Moerny, Mojien ¢ PUKCUPOBAHHBIMH U CITy9YalHBIMH
addhexramu, Mmexxay-MoAenu. [IByHarpaBiieHHbIe MOeNd. JJnHaMudeckne MoJIeNnd, 0000IIEHHBI METO] MOMEH-
TOB.

Tema 7. Moaenu ¢ IUCKPETHBIMU U YaCTHIHO HAOIIOIaeMBIMU 3aBHCHMBIMHE TIEPEMECHHBIMH.
Mogenu OMHApHOTO BBIOOpA: MPOOUT- M JIOTUT-MOend. MoJien MHOKECTBEHHOTO BBIOOpA: MOPSAKOBAask MPOOUT-
MOJIeJTh, MyJIbTHHOMHAJIbHAA Moieb. Moaenu Toout | u Tobut |1, nByxmaroBas npouenypa Xexmana.

Tema 8. PerpeccrHoHHBII aHAIN3 BPEMEHHBIX PSIIOB.

CraunoHapHble BpeMeHHbIE psbl. BpeMeHHbIE psibl, CTAlIMOHAPHBIC B IIUPOKOM CMBICIE. ABTOKOPPEISIHOHHAS
M YacTHasi aBTOKoppesiuonHas GpyHkuuu. bensnii mym, mogemn MA(Q), AR(p), ARMA(p,q). [loabop craumo-
mapuoit ARMA-Momenu st psima HabmromeHnid. PerpecCHOHHBIN aHann3 IS CTallHOHApHEIX mepeMeHHbX. He-
CTallMOHAPHBIC BPEMEHHBIC psijibl. Mojenu, craluoHapHbIE OTHOCUTENBHO AeTepMHUHHpOBaHHOTO TpeHaa (TS).
Wuterpuposanusie (DS) psaapl. Monean ARIMA. Paznuuenue TS- u DS- psagoB. Enunununbie kopau. Paciiupen-
Hbli kpuTepuit Juku-Oyrrepa. BekTopHBIE aBTOpEerpeccru: OlleHUBaHUE, BEIOOD MOPSAIKA, TUATHOCTHKA, yCIIOBHE
crabunsHOCTH. [Tpobiema noxxHoI perpeccun. KonHTerpupoBaHHBIE BpEMEHHBIE PAIbl. MOaeIn KOPPEKIHH OIIH-
OoK.

4. MarepuaJjbl TEKyIIero KOHTPOJIsl YCIIEBAeMOCTH 00y4aommxcs U (poHT OlleHOYHBIX
CpeCTB NPOMEKYTOUYHOM ATTeCTAUMH MO TUCIHUIITTUHE

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

4.1.1. B xoae peanuzanuu gucuumuimubsl 51.0.03 «JxkoHoMeTpuka (IPOABUHYTHI YPOBEHBb)»
HCMOJb3YIOTCS CJIeIYIOIHe MEeTO/Ibl TEKYIEro KOHTPOJIA YCIeBAeMOCTH 00yUal0IIUXCS:

Tema MeToabl TEKYIIEro KOHTPOJIsl YCIIEBAEMOCTH
(paznen)
Tema 1 Jomarnee 3a1anue
Tema 2 JlomarmHee 3aianue
Tema 3 JlomarntHee 3aganue
Tema 4 Jomarnee 3a1anue
Tema 5 JlomarnHee 3aianue
Tema 6 JlomantHee 3aganue
Tema 7 Jomarnee 3a1anue
Tema 8 JlomarnHee 3aianue

4.1.2. Jx3aMeH NPOBOAMUTCS ¢ MIPUMEHEHNEM CJeIYIIIHMX MeTOA0B (CPeACTB): PK3aMEH MPOBO-
JTUTCSI B TUCBMEHHOU popme.

4.2. MaTepuaJjibl TEKYLIEro KOHTPOJISl YCIIEeBAEMOCTH 00y4a0IIUXCH.

Tunosble OLlECHOYHbIE MAaTEePHAJbI 110 TeMe 1

TunoBbie BapuaHThl JOMAITHUX 33 IaHUI

Tema 1.

CdopmynrpoBaTh OCHOBHBIE TIOCTYJIATHI IKOHOMETPUUYECKOTO aHau3a. [ JaHHON BBIOOPKU 3a-

MUCaTh B BEKTOPHO-MaTpUYHOU (popMe MOMIeNTh MHOXKECTBEHHOHN JIMHEWHOW perpeccuu, GOpMyJbl s
pacuera MHK-oneHok ko3¢d¢duumeHToB u pacdera MaTpuilbl KOBapualuili BeKkTopa OleHOK. [lo 3tum
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dhopmynaM paccuuTaTh OMEHKH KOA(P(GUIIMEHTOB U MX CTaHAAapTHBIE OMMOKU. PaccunTtaTh K03 duineHt
JNETEPMUHAIINN, CKOPPEKTHUPOBAHHBIA KOA((UIIMEHT AeTepMUHAINK, WH()OPMAIMOHHBIC KpPUTEPHH
Axawuke, [1IBapnia n Xennana-Kynna. OObsICHUTB, IOYEMY B MOJICTIH pErpeccur HeoOXxoauma ciaydaiHas
omuOka. [IpuBecTH mpuMeEpbl SKOHOMETPUUIECKUX MOJENCH, B KOTOPBIX CIydaiiHas OIIMOKa 3aBEOMO
Oyznet rerepockenacTuuHoi. [IpuBecT mpruMepsl IKOHOMETPUUECKUX MOJETIEH ¢ aBTOKOPPEIUPOBAHHOM
CIIy4aliHOM OIIMOKOM.

TunoBble OLleHOYHbIE MATEPHAJIBI 110 TeMaM 2-3

TunoBsle BapuaHThI JOMALTHUX 3a/1aHUM

Temsbl 2-3. [laetcst BEIOOpOUHOE ypaBHEHHE perpeccuu (OLeHKH K03()()UIIMEHTOB, CTaHAAPTHHIC
omuOKH, KO3PPUIIUEHT NETEPMHUHAIIMN, OCTaTOYHAs CymMMa KBaJpaToB, pa3Mep BbIOOpkH). Tpebyercs
3ammcarh TEOPETUYECKYI0 MOJIENb, COOTBETCTBYIOLIYIO JAaHHOMY BHIOOPOYHOMY YpaBHEHHIO, IIPOMHTEP-
IIPETUPOBaTh KOA(PPULUEHTH! ypaBHEHMsI, 3HaUeHUEe KO PUIMEHTa JeTepPMUHALMH, IPOBEPUTH JABYCTO-
POHHIOIO, TIPABO- U JIEBOCTOPOHHIOIO TUIIOTE3HI 0 KOA(PPHUIIMEHTAX, IPOBECTH MPOBEPKY OOIIEH 3HAUNMO-
CTHU MOJIEIIN.

JlaHbl BBIOOPOYHBIE YpaBHEHUS, COOTBETCTBYIOLIUE JIBYM MOJIEISIM C OJIHOM U TOH e 3aBUCHMOI
nepeMeHHO. IIpu 3TOM B epBOM ypaBHEHHMHU C NTOMOIIbIO (PMKTHUBHBIX MEPEMEHHBIX IPEACTaBICH Kaue-
CTBEHHBIN (haKkTOp, MPUHUMAIOLINI OoJiee TBYX 3HAUYEHUI, a BO BTOPOI MOJEIH 3TOT KaueCTBEHHBIN (hak-
TOp OTCYTCTBYET. B 00enx mMozaensax onHa U3 00BACHAIOIUX IEPEMEHHbIX — Ka4eCTBEHHBIN (akTop, Npu-
HUMAIOIIUH 1Ba 3HaueHus. TpeOyercss MpOMHTEPHPETHPOBATh KOADGUIIMEHTH NpH (PUKTUBHBIX TEpe-
MEHHBIX, IPOBEPUTH TUIIOTE3Y O 3HAYMMOCTH BIIMSHUS HA 3aBUCHMYIO IIEPEMEHHYIO KaUeCTBEHHOTO (hak-
TOpa, MPUHUMAIOMIETO OoJiee IBYX 3HAYCHUH.

[To nanHomMy HaGopy BBIOOPOYHBIX YpaBHEHHH, COOTBETCTBYIOIIUX MOJAEISAM C OAHON M TOH ke
OOBSICHAIONIEH TEePEMEHHOW, OOHAPY)KUTh HAIWYHE MYJIbTUKOJJIMHEAPHOCTH B OJHOM W3 YPaBHEHHH,
IPOIYCK CYIIECTBEHHON MEPEeMEHHON B IpPYrOM YpaBHEHMM M JMHEHHOE COOTHOLIEHHE MEXIY Kod(pdu-
[IUEHTaMH B TPETbEM YPaBHEHUH.

TunoBbie OLCHOYHBIC MaTEpHUAJIbI IO TEME 4

Tunossie BApHUAHTBI JOMAIITHUX 3aﬂaHI/Iﬁ

Tema 4. Vcnonp3yst nporpammbl EViews wiu Gretl, mo gjaHHOMy MaccHBY JaHHBIX IPOBECTH OLICHKY MO-
JIeIM MHO>KECTBEHHOW PErpeccHM, 3aTeM IIPOBECTH JUArHOCTUKY MOJEIHA M ONPENEIUTh HaJIM4YHUE IeTepo-
ckepacTuyHOCTH. McripoboBath pasHble criocoObl yCTpaHEHHs FeTepOCKeIaCTUIHOCTH WIIN HCTIPaBlIeHNs HanboJee
CEPBE3HOT0 U3 €€ MOCIIEACTBUN.

Hcnonb3ys nporpammbl EViews wiu Gretl, mo raHHOMY MacCUBY JaHHBIX IPOBECTH OICHKY MOJIEIIH MHO-
KECTBEHHOI PETPECCHH, 3aTEM MPOBECTH TUArHOCTHKY MOJENH U ONPENENIUTh HAIMYME aBTOKOPPEITUPOBAHHOCTH
ciyyaiiHOM ommOku Mognenu. McrmpoOoBaTh pa3Hble CHOCOOBI YCTPaHEHHs aBTOKOPPEIALMH WM HCHPABICHHS
HauboJIee CEPhE3HOr0 U3 €€ IOCIIEACTBHM.

TunoBbie OLleHOYHBIE MATEPUAIBI 110 TEMe 5

TunoBsle BapuaHThl JOMAITHUX 33 IaHUI

Tema 5. Vcnone3ys nporpammel EViews win Gretl, mo npemioxkeHHOMY MacCUBY JaHHBIX OLEHHUTH I10
MHK 3amannyro mMoxens perpeccuu. OOCyauTh BO3MOKHOCTH KOPPEITUPOBAHHOCTH OJHOTO W3 PErpeccopoB CO
ciydaiiHo# ommOkoi Mojenu. Cpen OCTaIbHBIX NIEPEMEHHBIX, COACPKALIUXCS B 0a3e TaHHBIX, 000CHOBAHHO BbI-
OpaTh HECKOJIBKO MEPEMEHHBIX, KOTOPbIE MOTYT BBICTYNATh KaK MHCTPYMEHTaJbHbBIE MEpEeMEHHbIE AJST oOHapy-
KEHHOW HSHAOTEHHOW nepeMeHHON. OLEeHNUTh MOJENb MO0 METOAY WHCTPYMEHTAIbHBIX MEPEMEHHBIX, WCTIOIb3YS
KaXIBIN pa3 1Mo OJTHOMY W3 HaWJEHHBIX MHCTPYMEHTOB. 3aTeM HCIIOIh30BATh BCIO COBOKYIMHOCTh WHCTPYMEHTAb-
HBIX IIEPEMEHHBIX JUIs OLeHKH Mojenu no asyxmarooMmy MHK. CpaBHUTE Bce Momy4eHHbIE OLEHKH MOJenu. [
Mozenu, oueHenHoi no 2IIIMHK, no tecty Japouna-By-XaycMmana nmpoBepuTh 3HIOT€HHOCTh HHCTPYMEHTHpPYE-
MOi1 mepeMeHHOH, 1o TecTy CapraHa IpOBEpUTh MPUTOJHOCTh COBOKYITHOCTH HHCTPYMEHTOB, MTPOBECTH TECTHI HA
ciabble HHCTPYMEHTHI.

TunoBblie OLleHOYHbIE MaTePHAJIbI IO TeMe 6
TurnoBsle BapuaHThl JOMAIIHUX 33 1aHUI



Tema 6. Mcnons3ys nporpammbl STATA unu Gretl, mo npeacraBieHHOMY MacCHBY MaHEIbHBIX

JAHHBIX OICHUTHh MOJEIh C 33JJaHHBIMHA 3aBHCHUMOUN M OOBSCHSIONUMHU (PaKTOpaMH CHadalla Kak MOJEIhb
yJia, 3aTeM KaK MOJeNH ¢ (PMKCUPOBAaHHBIMU U CIy4YailHBIMU UHIUBUAYATbHBIMU dhdexTamu. OTBETUTD
Ha BONPOCHI: B3BEIICHHBIM CPEIHUM KaKHX JABYX OILEHOK siBisieTcss RE-onenka; mouemy sta olieHka mMo-
KET OBITh HECOCTOSITENIbHOM; KaKOBO KJII0UeBOE ycioBue cocrositenbHocT RE-onenku. IlpoBectu tecr,
KOTOPBIA UCTIONB3yeTcs Tpu Bbibope Mexay FE- u RE-monensmu, 1 mpouHTEPIPETUPOBATL €T0 PE3yilb-
taThl. [1o pe3ynbraTram 3TOro TecTa, cenaTh BHIBOJBI O COCTOSITEILHOCTH OLICHOK MOJIEITH MyJla U MEXIy-
mozenu. OOBsICHUTH, modemy B FE-Momenu oTCyTCTBYIOT OLIEHKH KO3(DPUIIMEHTOB IPH HEKOTOPHIX Tie-
pemensbIX. [lomyuuts onenku 3tux kodddunuentoB. ChopMmynupoBarb U MPOBEPUTh TMIOTE3bI IS
OIIpeJIeJIeHUs 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 Mozenb, BEIOpaHHYIO TECTOM XaycMaHa, BpeMEHHbIC (PMKTHUBHBIC TIEPEMEHHbBIC, OIICHUTH 3Ty
MOJIeJIb ¥ IPOMHTEPIPETUPOBATH MOTy4YEHHBIEC PE3YIbTAThI.
[To mpencraBneHHOMY MAacCHBY TMaHEIbHBIX JAHHBIX OIIEHUTh MOJIETh C JIATOBHIMU 3aBUCHUMOM M, BO3-
MO3KHO, OJIHON UK OoJiee OOBICHSIIONIMMH NepeMeHHbIME. O00CHOBaTh BHIOpaHHBIN BUJ Mozenu. [Ipo-
BECTH TECTHI HA MPABUIBHOCTH crienudukanu moaenu. [IpouHTepnperupoBath Kod3(hGUIIMEHTHI BBIOO-
pouHoro ypaBHeHus. Mcronb3oBath BEIOOPOYHOE ypaBHEHUE ISl TPOTHO3UPOBAHUS OyIyIIUX 3HAYCHHM
3aBUCUMOM IIEPEMEHHOM.

Tunosblie OLleHOYHbIE MAaTEePHUAJIBI IO TeMe /

TumnoBble BapuaHThl JOMAIIHUX 3a1aHUM

Tema 7. Ucnionb3yst nporpammer EViews win Gretl, mo manubiM 1st maccaxxupoB THTAHHUKA OIIEHUTE
mpoouT- u norut-moaenu. [Ipounrepnperupyiite kodhdunmenTel. Kakyo u3 3THX Mojaene Kak JyYIIyr BBIOH-
paroT MoKa3aTelny KauyecTBa MoAeNH? B crucke maccaxupoB Ha 82-M MeCTe JaHHBIE Ul KaluTaHa THUTaHWKa, Ha
83-M — st ero moyepu u Ha 84-M — A7 €ro KeHbL. J{JIsl KaKA0T0 U3 3THX TPEX YENOBEK PACCUUTANUTE BEPOSTHOCTU
BBDKUTH M IIAHCHI 33 TO, YTOOBI BBKHUTH, IIPOTHB TOTO, YTOOBI HE BEDKUTH. [IpupyMaiiTe emie oHOTO maccaxupa C
KaKMMHU-TO XapaKTePHUCTUKAMH U PACCUUTANTE 3TH MOKA3aTeNH Ul Hero (Ui Hee).

Jns kaxaoi u3 N ceMei, MPOKUBAOIIKNX B OJHOM JIOME, IPUBOJATCS CIEAYIOLIME JaHHbIE: CpeIHEeMyLIe-
BOM JIOXOJI CEMbU, TUIIMYHOE JJISl KaXKJI0H CEMbH YMCIIO MOCEIUIEHUI NPOyKTOBOIO Mara3uHa B HEJEN0, MPEIO-
YTEHHUE, KOTOPOE KaKIasi CEMbs OTAAET OJHOMY M3 TPEX MPOAYKTOBBIX Mara3uHoOB, HAXOSILUXCS PSIIOM C JOMOM.
Ucnons3ys nporpammy STATA, oeHUTE COOTBETCTBYIOIIYIO MYIbTHHOMHAIIBHYIO JJOIHT-Mo/enb. Ha ocHOBaHUM
MOJYYEHHBIX OIEHOK KO3((PHUIIMEHTOB BHIYHCINTE MPOTHO3HBIE 3HAUYEHHSI BEPOSATHOCTEH MPEIOUYTCHUS allbTepHa-
TUB Uil KaXIOM CEMbH, AlTe MPOTHO3bI MPEANOYTHTENbHON aJbTEPHATHBBI ISl KXKIOW CEMbH, HAalIuTe Mpo-
THO3HBIE pa3Mepbl IPyMIl ceMei, mpeamounTaommx k-ii marasus, k = 1, 2, 3. CpaBHUTE NPOTHO3HBIE Pa3MEpbI
TPYII ceMel C MMEIOIMMUCS JaHHbIMU. [loyuuTe KOJNM4ecTBa MPaBHIBHBIX M HEMPABUIBHBIX MPOTHO30B IO
Ka)XXJI0H TpymIie.

i N BiazenbueB aBTOMAIIMH HPEAOCTABISIETCS CIEAYIOIINE NaHHbIe: pa3Mep mrpadoB (wmpagur), Ko-
TOpbIC MHIMBUJI 3aIIaTHJI 32 MPEBBIIICHHE CKOPOCTH 3a MOCJCIHUE JBa rojia, B pyOJIsiX; Bo3pacT B rogax (age) u
BO3pacT B KBajpare (age2); 4uciio JIeT, MOTPAYCHHBIX HHIMBUIOM Ha MOJydeHue oOpaszoBanus (educ); mou
(female=1 s >xenumH ¥ = 0 11 My>KYUH); ceMeiHoe moyioxkeHue (mar = 1 g cocrosimmx B Opake, = 0 s
OJIMHOKHMX); CT@X BOYKICHMs aBTOMOOWIIS B ronax (exp). KakoBwl mons B BBIOOpKE MHAWBHUIOB, JJISI KOTOPBIX
wmpagpui=0? KakoB pa3zdopoc B BEIOOpKE 3HAYCHH wimpaghvl, IUII MHANBUIOB ¢ HEHYJIEBBIMU ITpadamu?
Togutest mu TOOUT-MOIENH JIJIsl MOACTUPOBAHUS TIEPEMEHHOMN wmpaghvi? ONEHUTh TOOUT-MOJIENb, B KO-
TOPOU TMepeMeHHast wmpagvl OOBICHIETCS] OCTAILHBIMU TTEPEYNCICHHBIMU BhIIIE (pakTopamu. Kak Biusi-
€T Ha wmpaguvl Kaxaas u3 o0BACHIIONNX mepeMeHHbIX? OILIEHUTH pa3inure B pa3Mepax BhITUIaYeHHBIX
mTpadoB 11 MYKUMHBI U KEHIIUHBI, KOTOPBIM 10 35 JIeT, KOTOpble OAMHOKU, UMEIOT 110 16 et obpazo-
BaHMs ¥ 10 10 €T BOAUTENBCKOTO CTaXa.

TunoBbie OLleHOYHBbIE MATEPUAIBI 10 Teme 8

TunoBble BapuaHThl JOMAITHUX 33/ IaHUI

Tema 8. Vcnonb3ys nporpammer EViews win Gretl, 11 KOHKpETHBIX BpEMEHHBIX psijia Mo100paTh
mozaermn ARMA unmu ARIMA u ipoBecTn IpOorHO3UpOBaHNE 3HAYCHUHN PSAOB, UCTIOIB3YS MOI00paHHYIO



MoJiesb. 11 YeThIpeX BPEMEHHBIX PSJ/IOB MPOBEPUTH, 4TO BCe OHM siBistorcs |(1)-psimamu, onpeaeinutsb
I HUX PaHT KOMHTErPaIliH, TOCTPOUTh U MPOUHTEPIPETHPOBATH MOJIENIb KOPPEKIIMU OLITHOOK.

4.3. OneHo4HbIe CpeACTBA ISl IPOMEKYTOYHOM aTTecTalnu.

4.3.1. llepevyeHb KOMMNETEHIHII ¢ yKa3aHHeM 3TanoB uX (GopMUPOBaHUS B MpoIlecce 0CBOe-
HUs o0pa3oBaresbHOIl nporpamMmbl. [loka3zaTesinm U KpUTEPHH OLEHUBAHUS KOMIIETEHIIUI C Y4€TOM
tana ux GopMupoBaHus

Kon xomneren- HaumenoBaHne KOMIIETEHIIUN Kon stana ocBoenus HaumenoBanue sTana ocBOeHHUS
A KOMIETEHITNH KOMIETEHITNH

OIIK OC-3 CriocoOHOCTh MPUMEHSTH IIPO- OIIK OC-3.1 CIOCOOCH HCIOJB30BaTh JKOHO-
JBUHYTHIC WHCTPYMCHTAJBHBIC METPUYECKUE METOIBI aHATIN3a MPU
METOAbl 3KOHOMHYECCKOI'O aHa- PEeHICHUN MNPUKIAAHBIX 3KOHOMHU-
nu3a B TPUKIAIHBIX U (WIIK) YECKUX 3a4a4
(yHIaMEeHTaIbHBIX HCCIIE0Ba-
HUAX

OIIK OC-5 CnocobeH HMCIosib30BaTh  CO- OIIK OC-5.1 CIOCOOCH  HCIIOJIb30BaTh  COBpE-
BPCMCHHBIC I/IH(bOpMaIlI/IOHHLIe MCHHBIC MAKETBlI JKOHOMETpUYC-
TEXHOJIOTHH H TPOTPaMMHEIC CKOTO aHaIHM3a JaHHBIX IS pelre-
CpeIcTBa MpPHU pEHOICHHH TIpO- HUS TIPUKJIATHBIX 33139
(heccroHATBHBIX 33124

DTan 0CBOCHHS ITokasaTenb oIlecHUBAHHS Kpurepuii onieHuBaHus
KOMITIETEHIIUN
OIIK OC-3.1 croco0eH HCIIONB30BaTh IKOHOMETPH-| BBIOMpaeT 1 000CHOBHIBACT MPUMEHEHHE SKOHOMETPUICCKUX
YecKHe METOJABI aHAIHM3a MPH PEHICHWH| METOIO0B IPHU MCCIEJOBAaHUN KOHKPETHBIX MPOOIIEM, IPOBOIUT
MIPUKIIAHBIX SKOHOMUYECKUX 33724 CaMOCTOSITENTFHBIC pacueThl, POPMHUPYET peKOMEHIAINH Ha
OCHOBE ITPOBEACHHOTO aHaIN3a
OIIK OC-5.1 JIEMOHCTPUPYET 3HAHHE CHUHTAKCHCa U BO3MOXKHOCTEN NpO-
croco0eH HCIONb30BaTh COBPEMEHHBIC
TPaMMHOTO TIaKeTa JIJIs aHAIN3a JaHHBIX, UCTIONB3YeT (PyHK-
MaKeThl U1 MPOBEACHUS IKOHOMETPH- ™
UM [IPOTPAMMHOTO TTAKeTa JUTS PEIICHUS IPaKTHYSCKON 3a-
YECKOI'0 aHaJIM3a JaHHBIX -

4.3.2 TunoBble OLIEHOYHBIE CPeICTBA
[IpuMepHBIif BapuaHT MUCbMEHHOTO 3K3aMeHa

Teopernyeckas yacts (4 Oana)

1) Kaxkue ycrnoBusi JOJDKHBI BBIIOJIHATHCS JUISL COCTOSTEILHOCTH M aCUMITTOTHYECKOH HOPMaJIbHO-
cru MHK-onenok koaddurmenton? (1)

2) Kak MOXHO MpPOBEPHUTh, KOPPEIUPYET JH CO CIy4YaHOW ONMIMOKOW MOJETH MpejroaracMas
MHCTpyMEHTaJbHas nepeMenHas? (1)

3) Kakum 006pa3oM MoJielib KOPPEKIIUH OIMIMOOK CBA3BIBACT JOJITOCPOUHYIO H KPATKOCPOUHYIO JIH-
HAMUKY CHCTEMBl SKOHOMHUYECKMX NEPEeMEHHBIX (Ha MpUMepe CHCTEMBI IBYX IEPEMEHHBIX,
npejcTaBleHHBIX KonHTerprupoBanHbivu |(1)-psaamu)? (1)

4) CeMbsl pa3MBIIUISET O TIOKYITKE aBTOMOOWIS. B ueM pa3nndue moaxo0B K NPUHITHIO PEIICHUS
0 TIOKYIIKE aBTOMOOWJIS, peaTi30BaHHbIX B Mojensix Toout | u robut 11?7 (1)

ITpakTrueckas yacTh (6 6amioB)

HccnenoBareny, n3yuyaBline KPUMHUHOI€HHYIO 00cTaHOBKY B mrare CeBepHas Kaponuna, umenu craTtu-
cTryeckylo nHpopmanuio o 90 okpyram mrara 3a Kaxaelid u3 ceMu Jet — ¢ 1981 o 1987 roapl.
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OHM CTPOMIIH MOJICIH, B KOTOPHIX B KAQ4eCTBE 3aBHCUMON TEepEeMEHHON BBICTYHAN JIorapupM Yuclia yro-
JIOBHBIX MPECTYIUICHHUH, IPUXOIAIINXCSA Ha OHOTO xutels, Icrmrte. O0bsicHsoNIe IepeMEHHbIE MOJIEEH, KOTO-
pBie 00CYXKIar0TCs B JaHHOM 3a/ade, MpUBECHBI B Ta0umie najiee. M 3aBucuMas U Bce OOBACHSIONINE TIEPEeMEH-
HbIC U3MEPEHBI I BCEX OKPYTOB JUIS KaXKIO0T0 rojia, TaK YTO MMaHelbh COaJaHCHPOBaHA M O0IIee YUCIIO HAOI0Ie-
Huii paBHO 630.

| | morapupm oreHeHHON (KaKHM-TO CIOCOOOM) BEPOATHOCTH OBITH apeCTOBAHHBIM IS YelIOBEKa, CO-
prbarr | BepuIMBIIEro yroJlOBHOE MPECTYILICHHE
| | morapu¢m oreHeHHOM (KaKUM-TO CIIOCOOOM) BEPOSTHOCTH OBITH OCYKJICHHBIM TS YEeJI0BEKa, apecTo-
prbconv | BaHHOTO 3a COBEPINICHHUE YTOJIOBHOTO MPECTYIUICHHS
| | nmorapudm orieHeHHOH (KaKUM-TO CIIOCOOOM) BEPOSTHOCTH OBITH MPUTOBOPEHHBIM K TIOPEMHOMY 3a-
prbpris | KIIOYEHHIO JIS YEIOBEKa, OCY)KACHHOTO 3a COBEPIICHHE YTOJOBHOTO MPECTYILICHUS
I .
Dctming0 sorapudM MPOICHTA YKCIa MMOAPOCTKOB B 00IIIeM YHcie )uTenel okpyra B 1980 romy
I .
octymle Jorapu(M NpoIeHTa YHCIa MOJIOABIX MYKUYHH B OOIIEM YHCIIC XKHUTEIEH OKpyTra
I .
density Jorapu@M TUIOTHOCTH HACENICHHUS B OKPYT'€ — YKCJIO JKUTEJIeH Ha OHY KBaJPaTHYIO MIJIIO

Chauana Obl1a olleHeHa MoJIeJTb co caydaiHbiMU 3 dexramu (RE-Monens). Pe3yabpTaTsl npuBeneHbI
B cton6ue RE Tabmumet 1 (B ckoOKkax yka3aHBI P-3HAYCHHS).

Tabauya 1
IIepemeHnHas Oniera ‘
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) B3BeleHHBIM CPEIHUM KaKUX JBYX OIEHOK siBisercs RE-onenka? I[ToyeMy 3Ta omeHKa MOYKET OBITH HECO-
crositenbHO#? (1)

3arem oneHHBanIach Mojielh ¢ ukcupoBanHbIME ¢ dektamu (FE-Monens); pe3ynbprars olleHUBaHUS 3TOM MO-

neny npuBeneHsl B cronoie FE Tabmumpb 1.

2) Kakoii TecT ucmomnb3yercs st Beioopa mexay RE u FE monensmu? KakoBa kirodueBas ujes 3Toro recra?

[IpuMmeHeHne 3TOTO TecTa a0 CIEAYIONIUe Pe3yIbTaThl:
chi2(ucc) = (b-B)'[S7(-1)](b-B) = 14.28, p-3nauenue = 0.5296.
31eCh UCC — YHCIO CTENEHEN CBOOOIBI TECTA.

Uemy paBHO uCC pacnpesielieHUs] XU-KBaApaT B 3TOH 3aaue?

Yro mpeacrasisieT coboit Bextop (b-B)?

Kakoii BBIBOJ ClIEAYET CAeNaTh 0 pe3yiibTataM 3Toro tecta? Kakue u3 cieayronmx oneHokK Kod(hOUIIMESHTOB

OyIyT COCTOATENBHBIMU: TIOTy4eHHbIe B FE—Mozenu, momyuennsie B RE-Mopnenu, nomyuennsie B BE—monenu,

nostyueHHbie B Mojenu myna? (1)

3) Tlouemy B TabIHUIlE OTCYTCTBYET OleHKa Kod(hdurmenTa mpu nepemenHoi Ipctmin80 mms momenu ¢ puk-
cupoBaHHbIMU 3P PexTamu? Kak peanusyercst o01uii crmocoo, ¢ TOMOIIBI0 KOTOPOTO MOYKHO OICHHUTH
BIIUSTHUE STOW NIEPEMEHHOW Ha 3aBUCUMYIO IIepeMeHHY0? MOXKHO JIM MPOCTO 00PATUTHCS K OIIEHKE 3TOTO
kodpdunmenra B RE-momenn? (1)
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4) B pamkax OICHUBaHUsI MOJEIH ¢ GUKCUPOBAHHBIMU 3()(HeKTaMH MPOBOIUIACH TAKXKE TPOBEPKA HA HAJU-
Yre HHANBUAYATbHBIX 3QQeKToB ¢ moMomsio F-Tecra:
F test that all a_i=0: F(89, 535) = 16.17 Prob > F = 0.0000.
Kaxotii u3 atoro aenaercs BeiBoa? Otkyna 6epyrest yucna 89 u 5357 (1)
5) Kak ¢popMmynupyercsi THIIOTe3a, KOTOpas MPOBEPSIeT HATNYNE HHINBHAYATbHBIX 3¢ dekrtoB B RE-Momenn?
IMouemy tak? (1)

6) UYemy paBen ko3 durpient gerepmunaimu FE-moaenu? Yemy paBen koadduinment aerepmunanuu RE-

momenu? (1)

IxkaJsa oueHNBaAHNA.

10-6ampHast | TpamunuoHHas «3auTeHo»/ Ornpenenexnue
IKaa 1IKaja «He 3auTeHO»
10 OTIu4HO 3auTeHo [MonHbIe, TTyOOKHEe M CHCTEMAaTHYeCKUE 3HAHUS, 3HAKOM-
CTBO C JIOTIOJHUTEJIBHOM JUTEPaTypOi, MONHBIA M NpPaBUIbHBIN
OTBET, TBOPYECKUH MOAXOM B TOHUMAHUU M HU3JIOKCHUH YIeOHOTO
MaTepualna, TOJHOC BBHIITOJHCHHE MEPONPHUATHHA TEKYIIETO KOH-
TPOJISL.
9 OTIu4HO 3auTeHo [MonHbIe, TIyOOKHEe M CHCTEMaTHICCKUE 3HAHUS, TOTHBIH
1 TIPaBWIBHBIA OTBET, MOJHOE BHIMIOJHEHNE MEPOTIPUATHH TEKYIIIe-
0 KOHTPOJISL.
8 OT1angHO 3a4yTeHo [TonHble U cucTeMaTHUUECKHE 3HAHUS, OTCYTCTBHUE CYIIIE-
CTBCHHBIX HETOYHOCTEH B OTBETE, MOJIHOE BBITIOJIHCHUE MEPOIIPHUs-
TUI TEKYIEr0 KOHTPOJIA.
7 Xoporo 3a4yTeHo JlocTaTouHO TOJHBIE U CUCTEMAaTUYeCKUe 3HAHUS, OTCYT-
CTBHE CYIICCTBEHHBIX HETOYHOCTEH B OTBETE, MMCIOTCS IOTPEIIHO-
CTH IPY BBIITOJHCHUU MEPOTIPHUATHH TEKYIIEr0 KOHTPOJIS.
6 Xopoio 3a4yTeHo JlocTaToOuHO MOJHBIE M CUCTEMATHYECKUE 3HAHUS, OTCYT-
CTBHE CYIIECTBEHHBIX HETOYHOCTEH B OTBETE, HMEIOTCS ITOTPEITHO-
CTH IIPH BBIITOJHCHUH MEPOIIPHATHH TEKYIIETO KOHTPOJIS.
5 Y noBnerBopu- 3auTeHo 3HaHUEe OCHOBHOTO y4eOHOro Marepuana B o0beMe, HeoO-
TEILHO XOIMMOM JIJIs TalbHeHIIeH yueObl 1 paOboThI, IMEIOTCS TIOTPEIIHO-
CTH TIPH BBITIOJHEHUH MEPOIPHATHH TEKYIIETrOo KOHTPOIS U TPHU
OTBETE.
4 Y noBnerBopu- 3auTeHo 3HaHWEe OCHOBHOTO y4eOHOTO MaTepraia B MUHAMAIEHOM
TEIBHO o0beMe, HeoOXOANMMOM ISl JaibHeHIel y9e0sl U paboThl, MMe-
IOTCSI TIOTPEIIHOCTH TPHU BBITIOJIHEHHH MEPOIPUATHI MPOMEKY-
TOYHOT'O KOHTPOJISL U MIPH OTBETE.
3 Heynosnerso- He 3auteHo VIMeroTest CyIIeCTBeHHBIC MTOTPENIHOCTH MPH BBIMOJHEHHH
PHUTEIBHO MEpOTPHUSITAN TEKYIIEro KOHTPOJIS, JOMYIICHBI CYIIECTBEHHBIC
OIMMOKK TPU OTBETE, HEOOXOAMMa HEKOTOpasl JOTOJHUTEITbHAS
pabora.
2 Heynosnerso- He 3aurteno Nmerorcss pobensl B 3HAHUSAX MO 3HAYUTEIHLHOW YacTH
PHUTEITHHO yu4eOHOTO MaTepualia, IOMYIICHBl CYIIECTBCHHBIC ONIMOKH MpU
oTBeTe, He0OXoAMMa 3HAYUTEIbHAS IOMOJNHUTEIbHAS ydeOHas pa-
oora.
1 HeynosnerBo- He 3auteno He BBIMONTHEHBI IPEAYCMOTPEHHBIE IPOTPAMMOM 3a/1aHMUS,
PUTEIBHO HE OTpabOTaHbI MPAKTUICCKHUE WU JTa0OpaTOPHEBIC 3aHATH, HEOO-
XOJMMBI JIOTIOJTHUTEIFHBIC 3aHATHS 110 COOTBETCTBYIOLICH JHCIH-
IJIMHE.
0 Heynosnerso- He 3auteno Hapymenne akageMuyeckux HOpM (IDTaruar u T.11.)
PHUTEIBHO

4.4. MeToanyeckne MaTepuabl
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OK3aMeH IPOBOJUTCS BO BPEMs DK3aMEHAILMOHHOM CECCUU I TPOBEPKH YPOBHS OCBOCHHUS KOMIIE-
TEHLUU.

DK3aMeH MPOBOAUTCS B MUCbMEHHON (popMe B TeueHue 2-X acTpOHOMHUYECKHX 4acoB. Ha sk3amene
CTY/IGHT MOYKET TOJIb30BATHCS JIUCTAMH YUCTON Oymaru, aBTOPYYKON U KaJbKYJISATOPOM, HE BCTPOCHHBIM
HU B KaKOW XpaHAIMKA WH(POpMaINIO, MPUHUMAIOIINA WK nepenaromuid rapker. OneHka 3a 3K3aMeH
BBICTABJISIETCS IO OajuiaM, IMOJYYE€HHBIM 32 BBINOJHEHHE 33JJaHUN HK3aMEHAIIMOHHON paboThl, COTIacHO
1IKaje, npuBeAeHHON Bbille. KoianuecTBo 6aiioB, HAUMCIISIEMBIX 3a KaXJ0€ NMPaBHIBHO BBIIIOJHEHHOE
3aJlaHue, YKa3bIBAETCsl B TEKCTE SK3aMEHALIMOHHOrO 3ajJaHus. Pe3ynbTaThl SK3aMeHa O3BYUMBAIOTCSA Ha
TPETUH J€Hb MOCIE JHA POBEACHUS dK3aMEHA.

OOyuaromuiicss JOMycKaeTcss K 3K3aMEeHY TOJbKO MPU YCIOBHUU BBINIOJIHEHHUS U CBOCBPEMEHHOM
CIayy BCEX JOMAaUIHUX 3aJaHUM.

JIroOoi BUJ HECAMOCTOSTENBHOI'O BBIIIOJHEHUS SK3aMEHALIMOHHBIX 3aJaHUIl PACLIEHUBAETCS Kak
HapyleHUE aKaJJleMUYECKUX HOPM, OOyUalOIIMHACS yaalIseTcsl U3 ayAUTOPUU U €My BBICTABIISICTCA OLIEHKA
«HEY/I0BJIETBOPUTENBHO, 0 0aIOBY.

B cnyuae nony4yeHus Hey1OBIETBOPUTENBLHON OLEHKU OOydarolMics UMEeT MIPaBoO Ha OAHY Iepe-
clauyy B JIEHb, YKa3aHHbIN JekaHaToM. B ciyuae HeynauHol nepecnauu oOy4aroUiuiicsi BbI3bIBAECTCS Ha
KOMHCCHIO, KOTOpas pelIaeT BOIpoc 00 aTTecTalii 00y4yaromerocs o JaHHONW AUCLUILINHE.

B cnyuae, eciiu JUCHUIUIMHA TOJHOCTHIO WJIM YACTUYHO MPOBOJMIACH C IPUMEHEHUEM TEXHOJOTUI
3JIEKTPOHHOI0 O0YyUYEHMSI U/UIM JUCTAHIIMOHHBIX TEXHOJIOIUH, IK3aMEH MOXKET IPOU3BOUTHCS C UCIIOJb-
3oBaHueM cuctembl CZIO AxagemMuu v NpUMEHEHUEM IIPOKTOPUHTA.

5. MeToauyeckne yKazaHus JJs 00y4YAIOUIUXCS 10 OCBOEHUIO JUCIHUIIMHBI

MeTtoauyecKkue yKazaHusl 10 BHINOJHEHHIO JOMAIIHUX 32 IaHU I
J1J11 IOITOTOBKY K BBIMOJIHEHUIO JOMAITHETO 3a/laHusl HEOOXOAUMO M3YyYUTh MaTepHUabl IPEIbI-
YIIAX 3aHSATUN, 03HAKOMUTHCS C PEKOMEHIOBAHHOM JIMTEPAaTypOl W OTBETUTH HAa BOMPOCHI, TTOMEIIIEH-
HBIE B KOHIIE COOTBETCTBYIOIINX Pa3JIE€IOB.

MeToauueckue YKa3aHus 10 MOATOTOBKE K IK3aMECHY

JI71st MOATOTOBKH K K3aMEHY HEOOXOJIMMO M3YUYUTh PEKOMEHIOBAHHYIO JINTEPATypy U MOMPOOOBATh
OTBETUTH Ha BOIIPOCHI, IEPEUHUCIICHHBIE HUKE:

BOl'lpOCBI IJISA MOATOTOBKH K OK3aMEHY.

1) OcHOBHBIE TIOCTYJIAThl SKOHOMETPUUECKOTO aHAIN3A.

2) Otanbl paboThl ¢ IKOHOMETPUUYECKON MOEIBIO.

3) Moesb MHO)KECTBEHHOW JIMHEHHOW MOJIEIM perpeccuu, ee cocrapstomiue. CiaydaiiHas ommOKa MOICIIH.

4) [IpuHnun mMerona HaMMeHbIIMX KBaapaToB. CHcTeMa HOpPMaJbHBIX ypaBHeHHHA. CBOHCTBa BHIOOPOYHOTO
ypaBHeHus, nosiydeHHoro no MHK.

5) Koaddunment nerepmuuanmu. CroppekTupoBaHHBIH Ko3dduiment aerepmunanun. MHboOpManmoHHbIE
KpUTEPUH.

6) VYcnosus I'aycca-MapkoBa. Teopema I"aycca-Mapkosa.

7) YcnoBue HOpMaTBHOTO pacipenesieHus crydaitHon ommoku. Tect Xapke-bepa.

8) BepositHocTHBIe XapakTepucTrkin MHK-o1ieHOK KO3 QUIIMEHTOB MOIEINH.

9) Krnaccudeckas nuneliHas Mozens perpeccuu. Kiaccuueckas nuHeliHas HOpMalibHasi MOAEb PErPECCHUH.

10)  TectupoBaHHE CTaTUCTUYECKHUX THIIOTE3: HyJEBask U allbTepHATHBHAS TUTIOTE3bI, TECTOBAS CTATH-
CTHMKA, KPUTUYECKUE 3HAYEHUS, P-3HAYEHUE, YPOBEHb 3HAYMMOCTH, OIIMOKH MEpBOTO M BTOPOTO
poJa, MOITHOCTH TECTA, OJHOCTOPOHHUE aThTEPHATUBHI.

11) JIBycropoHHuUil 1 ogHOCTOpOHHUE TecThl CTho/IeHTa. [l0oBEpUTENbHBIE HHTEPBAJIBI.

12)  Tecr ®umiepa.

13)  Acumnrornueckue cBoiictBa MHK-omeHOK K03()(UIMEHTOB: COCTOATENBHOCTh, ACHMIITOTHYE-
CKasi HOPMaJIbHOCTb.
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14)
15)

16)

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)

Tect muoxureneit Jlarpanxka (LM-tecr).

Br160p 00BACHAIOMUX MEPEMEHHBIX Ui MOJeNu perpeccuu. IIpomyck cyiiecTBeHHOH mepeMeH-
HOM: IMOCIIEACTBHUSA, 3aMellaronme nepeMeHHsle. IlocnencTBus BKIIOYEHUS B MOJENb HECYIe-
CTBEHHOM MEPEMEHHOM.

Mogens perpeccun, auHelHas 1o kodpduuuentaM. OyHkoHaNIBHBIE GOPMBI MOJEIEH perpec-
cud, JTUHEHHBIX 1o kodddumentam: lin-lin, log-log, log-lin, lin-log, nonuromuansuas. Monenun
co B3auMmojieiicteueM. Tect PaMcu Ha IpaBUIIbHYIO CIIEU(PHUKALIMIO MOJIEIH PETPECCHH.
QOuKTUBHBIE IepeMeHHbIe. YeThIpe TUna Mojaee ¢ (PUKTUBHBIMH MEPEMEHHBIMHU: KaueCTBEHHBIN
(akTop ¢ AByMs 3HAUYEHUSMH, MOJIENb 0e3 B3aMMOACHCTBHS; KaueCTBEHHBII (haKTop C ABYMS 3HAUSHUSIMH,
MOACIIb CO B3aPIMOI[eI>iCTBPICM; KadeCTBCHHBIN (baKTOp C HCCKOJIbBKMMH 3HAYCHUSIMH, B3aPIMO,Z[eI>iCTBPIC
(l)I/IKTI/IBHI)IX NEPEMCHHBIX. BTOpOﬁ II0oAX0J K UCII0OJIb30BaHHUIO (1)I/IKTI/IBHI)IX MEPEMCHHBIX: PACIICIIIICHUC PC-
TpeCCOpOB. ((.HOByIHKa» q)HKTI/IBHLIX NEPEMCHHBIX.

Tectrl Hoy.

COBCpIHCHHa}I U HCCOBCpIICHHAA MYJbTHUKOJUIMHCAPHOCTL: IMOCICACTBHUA, CHOCO6BI O6Hapy)KeHI/I}I n CI1o-
coOBI N30aBJICHUSI.

['eTepocke1aCTUYHOCTh CiTydailHOM OomMOKK MOAeNH perpeccud, nociueactsus aini MHK-onenku
mogaenu. CrnocoObl oOHapyxeHus (rpadudeckuii, Tectol ['onndenspna-Ksanara, bpoiima-Ilarana,
VYaiita), ciocoObl nipeogoneHus nocneactsuit (B3Bemennbiii MHK, nepexon x apyroii ¢pyHKIHO-
HaJIbHOU (hopMe, poOaCTHBIE CTaHAAPTHHIE OIIMOKH).

ABTOKOppesALus c1y4aiiHOM omuOKy Mojenu perpeccuu, nocienctsus ans MHK-onenku moze-
. CriocoObl oOHapykeHus (Tpaduueckuii, Tectsl JJapouna-Yorcona, bpoitma-I'ondpun), cnoco-
Obl mpeososieHus nocuencTsuil (mpoueaypa Kokpeitna-Opkarra ¢ nonpakoii [Ipaiica-YuHncTeHa,
poOacTHbIEe CTaHAAPTHBIE OLINOKN).

OO6001IeHHBI METOJIT HaMMEHbIINUX KBajapaToB. JlocTynHbli 000OIEHHBIH METOJ HaWuMEHbIIUX
KBaJIpaToB.

Croxactudeckue OOBICHSIONINE TIepeMeHHbIe. Ycnosus ['aycca-Mapkosa u Teopema 'aycca-Mapkosa
JJIA CTOXAaCTHYECKUX OG’LHCHHIOHII/IX NEPEMECHHBIX.

K xakum mociencTBusM NPUBOAUT KOPPEIMPOBAHHOCTh OOBSACHSIOUIMX MEPEMEHHBIX U ClIydaii-
HOM oIMOKM MOJIeNIn perpeccun’?

[Tpumepsl Moenel, B KOTOPBIX UMEET MECTO KOPPEIUPOBAHHOCTh OOBACHSAIOIINX EPEMEHHBIX U
CIIy4aifHOM OLITOKH.

Kakum ycnoBusM J0KHA yIOBIETBOPSATh HHCTPYMEHTAIbHAs IIepeMeHHast?

Kak paccunteiBaroTcst olleHKH K03(h(PUIIMEHTOB B METOJI€ MHCTPYMEHTAIBHBIX MIEPEMEHHBIX ?
CBolicTBa OLIEHOK, IOJYYEHHBIX 110 METOY HHCTPYMEHTAJIbHBIX IEPEMEHHBIX.

OcHoBHasl ujiest ABYXI1aroBoro MeTo/1a HAMMEHbIINX KBAJPaTOB.

Tect lapOuna-By-Xaycmana Ha 9HIOT€HHOCTh OOBSACHSIOMINX TEPEMEHHBIX.

Tect Caprana Ha IpUr0JTHOCTb HUHCTPYMEHTOB.

TecTsl Ha c1a0ble UHCTPYMEHTHI.

CtpyKkTypa naHeiabHbIX JaHHbIX. [[penMyliiecTBa UCNOIB30BaHuUs TAHENIbHBIX JaHHbBIX.

Monens nyna. Kak nposiBisieTcs maHenbHas CTPYKTypa JaHHBIX NIPH OLIEHWBAHUH MOJIENHN yna?
Monenbp koBaprallMOHHOTO aHanu3a. OLieHWBAaHWE MOJENIH MPHU OTCYTCTBUU NMEPEKPECTHOM KOp-
PETUPOBAHHOCTH CITy4alHBIX OIINOOK.

SUR-Mmozens. OrieHnBanmue MOJIENH.

Kak uHTEepnpeTHpyroTcs U Kak NpeACTaBIsIIOTCS UHAMBUAYaIbHBIE 3()(eKTh B MOJenu ¢ pUKCH-
pOBaHHBIMU 3P pexTaMu?

Kak oniennBaeTcs Mojienb ¢ PUKCUPOBAHHBIMU P dexTamu?

Kak MOXHO MOJTy4UTh OLEHKH KOA(P(UIIMEHTOB MPU WUHIUBUAYAIbHO-CIIENU(UIECKUX perpecco-
pax npu paboTe ¢ MOAEIBIO ¢ (pUKcUpoBaHHBIMU 3 hekTamu?

Kak mHTEpnpeTHpyroTcsl U Kak MPeACTaBIsAIOTCS UHAMBUAyaJbHbIE Y3P(GEKTHl B MOJEIH CO CIy-
qaHBIMU P exTamu’?

Kak onienuBaercs Mojensb co cnydaiabivu g dexramu? [louemy ne mo MHK?

TecTrl Ha HaTMYUE UHIAUBHUYaTbHBIX 3P PEKTOB.
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43)

44)
45)
46)
47)
48)

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)

B kakux ciaydasx BIOMparOT MOJelbh ¢ (UKCHPOBAHHBIMHU, a B KaKUX CO ClydaiHbIMU 3¢ dexTa-
Mu?

Kak ompenensieTcst 1 Kak OLIEHUBACTCS MEXKy-MOJAEIb?

KoadduimenTs! geTepMuHAIMY 171 MOJIENIeH TaHEIbHBIX JaHHBIX.

Kak BBOzATCS B MOJIENH ¢ MHAMBUAYAIBHBIMU 3P peKTamu BpeMeHHbIe 3D eKThI?

JlnHamudeckue MOJIeIH MMaHeIbHBIX TaHHBIX. [IpobiemMa SHO0reHHOCTH.

OO600111eHHBIIT METOJ MOMEHTOB NPHU OLIEHWBAHWUU JUHAMUYECKUX MOJIEJIeH MaHelbHbIX JaHHbIX.
TecTsl Ha paBUIIbHYIO cnendukanuio moaenu: tect Caprana, Tect Apeniano-bonna.

Monenu 6unapHoro BeiOOpa. 3a1auu, B KOTOPBIX MOTYT ObITh UCIOJIB30BaHbl MOJIEIN OUHAPHOTO
BBIOOpA.

Monenu OMHapHOrO BBIOOpa Kak MPEOJ0JICHUE HEeIOCTATKOB JIMHEHHOW Mojaenu ¢ OMHapHOIl 3a-
BHCHMOM IIEPEMEHHOM.

BriBon mpoOuT-MoAenu (JOTUT-MOJEINN) M0 CXEME C JIATEHTHOW MepeMEHHO.

OyHKIWS MPaBIOIOA00MS IS MOJISIIA OMHAPHOTO BHIOOpA.

XapakTepUCTUKH KaueCcTBa MOJIENIEH.

WuTepnperanust Ko3hPHUITMESHTOB.

[TpoBepka runotes3 o kodhdunrenTax.

[TporHo3upoBaHue MO MOJIENH.

Mojienu MHOKECTBEHHOTO BbIOOpA.

[TopsiakoBast mpoOUT-Mo e (0011Iee ONpeeIeHUEe U ONPEICIICHUE sl Cy4as TpeX albTepHa-
THUB).

CrangapTu3anus nopsIKOBON MOJEIH.

[Tporuo3upoBaHue 1Mo NOPSAKOBON MPOOUT-MOAEIH.

MynbTHHOMHANIBHAS MOJIEb, YCIOBHAS MYJIbTHHOMHAIbHAS MOJIETb.

«[Tone3noctby» k-it anbTepHAaTUBBI AJIS 1-TO CYOBEKTA.

BepositHocTh BbIOOpa K-ii anbTepHAaTUBBI 1-M CYOBEKTOM.

[TporHo3upoBaHue M0 MyIbTHHOMUATIBLHBIM MOJIEISIM.

Mopenu ¢ 4aCTHYHO OTPEIETICHHBIMHU 3aBUCUMBIMH ITEPEMEHHBIMHU.

VYceueHHbIe 1aHHbIE, ONIPECICHHUE, IPUMEPHI.

[len3ypupoBaHHBIE TaHHBIE, ONIPEACIICHHUE, TPUMEPHI.

Knaccuueckast Mmomens ToOuT-1.

[Ipenenbubie 23 HEKTH OOBACHAIOMMX TEPEMEHHBIX B MOJIEIH TOOUT-I.

Monens Tobut-Il.

JByxmaroBas npoueaypa XeKmaHa.

Bpemennoii psa. CrnyyaitHbie TpOIecchl U BPEMEHHBIE PSIbL.

CrannoHapHble B HIMPOKOM CMBICIIE CIIy4aiiHbIE MPOIIECCHI.

ABTOKOppensiioHHast GYHKIIHS U YaCTHAsI aBTOKOPPENSIIMOHHAS (DyHKITHS.

[Ipomecc «6emnoro nryma.

I[Mporiecc ckonp3siero cpeanero MA(Q). Maremarudyeckoe 0KUAaHUE, TUCTIEPCHUS, aBTOKOPPEIIs-
MOHHAs (PyHKIHUA. Y CIIOBUE OOPaTUMOCTH.

[porecc aBToperpeccun AR(pP). YcinoBue cranoHapHOCTH. MaTeMaTH4ecKoe OXKUIaHUE, TUC-
nepcHsi, YaCTHasi aBTOKOPpEInOHHast QYHKIUs cTannonapHoro mpoiecca AR(p).
CranuoHapHbie BpEMEHHBIE PSJIbI ¢ CE30HHOCTHIO, Tpotiecchl SAR(1), SMA(1).

[Tporiecc ARMA(p, q): yclioBH€E CTAallMOHAPHOCTH, YCIIOBHE OOPATUMOCTH.

WNnentudukamus craunoHapuoit mogenu ARMA(p, q). BriGopouHbie aBTOKOppENSIIIHOHHAS U
yacTHas aBToKoppensaunonHas ¢pyukiun. Craructuku bokca—Ilupca u Jlronra—boxca.
OuenuBanue crannoHapHoit mogenu ARMA(p, q).

Huarnoctuka crarmonapuo moaenu ARMA(p, q).

HecraunoHnapHusie BpeMeHHBIE psAAbl. [JeTepMUHUPOBAHHBIA U CTOXACTUYECKUHI TPEHJ.

Psinp1 cTarmoHapHbIe BOKPYT ACTEPMHUHUPOBAHHOTO TpeHAa (TS-psbn).

WuterpupoBanubie BpemeHHbie psabl (DS-psasl). Paasr ARIMA(p,K,Q).

I'mnoTe3a eAMHUYHOTO KOpHS NpH paziauyeHun TS- u DS-psanos.
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87)  Kpurepun [ukun—Pymnepa (Bkitouast pacmupennsie). Kpurepuii [Teppona.

88) BeKTOpHI)Ie ABTOPCTPCCCHU: OLICHUBAHUC, BI)I60p nopsaka, IMarnHoCTuka, yCJIIOBUC CTaOMILHOCTH.
89)  IIpobGnema JIOKHBIX PErpeCCHid.

90) Kowunrerpuposanusie psabl 1(1).

91) Mopenb KOPPEKIHMHU OIIUOOK.

92) IIponenypa Durna-I'penmkepa.

93)  OueHHBaHHE paHTa KOMHTErPALHU METOIOM MoxaHceHa.

MeTtoanueckue yKa3aHus 110 CaMOCTOSTSIbHOM pa60Te

CamocrosTenbHas pa60Ta CTYACHTOM OCYHICCTBIIACTCA JIA 3aKPCIUVICHUA U3YYCHHOI'O MaTepuajia
IMOCJIC NPAKTUYICCKUX 3aHATHH U JICKI_II/If/'I, AJIg TIOATOTOBKH K NPAKTUYCCKHUM 3aHATHUAM, HJIS TIOATOTOBKH K
IMHUCbMCHHOMY 3K3aMCHY, AJId U3YUYCHHUA OOIIOJIHHUTCIBHBIX MAaTCPHUAJIOB.

Tun 3a- Ykazanus
HSITHUS
Tema 1.
I3 N3yuuts cnenyromue matepuaisr: [1] crp. 11-17, 26-44, 74-97, 154-156; [2] Ku.1, rnaBsr 1,
2, 3; [3] pasmenst 3.1-3.4; [5] pasnensr 1.1-1.4, 3.1-3.2, 3.5. BeINONHUTH TPaKTHIECKUE 3a/1a-
HUSL.
Tema 2.
a3 N3yuuts cneaytomue Martepuansl: [1] ctp. 97-108, 113-141; [2] Ku.1, rnasa 4; [3] pasnmen
3.5; [5] pasmensi 4.1-4.6, 5.1-5.3. BBITOJHUTE IPAKTUYECKUE 3aIaHHSL.
Tema 3
I3 Wzyuuts cnenyromue mMatepuanst: [1] ctp. 149-154, 156-164, 203-214; [2] Ku.1, rnassr 12,
15; [3] pazzaensr 4.1, 4.5; [5] pazaens: 3.3-3.4, 6.1-6.4, 7.1-7.4, 9.1-9.2. BoInoaHUTh OPaKTH-
YECKHUE 33JaHusI.
Tema 4
I3 Wzyuuts crepyromiue Matepuainst: [1] ctp. 170-198, 206-233; [2] Ku.1, rnaBa 8; [3] pasuaenst
5.2,5.3,6.1, 6.2; [5] pazaenst 8.1-8.4, 12.1-12.5. BoinoaHuTh NPAKTHYESCKUE 33 JaHUSL.
Tema 5
I3 Wzyuuts cnepyronue matepuanst: [1] ctp. 234-260; [2] Ku.1, rnasa 9; [3] pasnenst 5.1, 8.1-
8.4; [5] pazmenst 15.1-15.5. BoINOJHUTS NPAKTHYECKHE 3a/IaHHSI.
Tema 6
a3 Uzyuuts crnenyrouue Marepuanst: [1] ctp. 105-184; [2] Ku.2, rnasa 18; [3] pasmenst 13.1-
13.7; [5] pasnenst 14.1-14.3. BoIIOJHUT OPAKTHUSCKHE 3a/IAHUSL.
Tema 7
a3 N3yuuts crepyroniie Matepuanst: [1] ctp. 185-249; [2] Ku.1, rnaBa 16 (kpome pazuena 16),
rinaBa 17 (kpome paszgena 17.4); [3] pasmenst 12.1, 12.2; [5] pasmensr 17.1-17.2, 17.4-17.5.
BBINOIHUTE MPAKTHYECKHE 3aIaHHS.
Tema 8
a3 N3yuuts crnepyroniue mMatepuanst: [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. BbIOJHUTH NPaKTHYECKHE 3a/1a-
HUSL.

6. YueOHas auTepatypa u pecypchbl HH(POPMAIIHOHHO-TEJIeKOMMYHHUKANMOHHOM ceTH '"HUH-
TepHeT'", BKJIIOYas NepevyeHb yueOH0-MeTOAUYeCKOro odecnevyeHus A5l CAMOCTOATEILHON padoThI
o0y4aromuxcs M0 JMCHUIIHHE

6.1. OcHoBHas1 1uTEpaTypa

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

6.2. JlonmoJiHUTEIbHAS JIUTEpaTypa
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Kennenu I1. [TyreBoautens nmo sxonomerpuke. Kuura I. - M.: [leno, 2016, Kuawura Il. - M.: [leno,
2016. — (AxagemMuueckuil y4eOHUK).

Marnyc {. P., Kateimes I1. K., Ilepecenkuii A. A. DxoHomeTpuka. HaganpHbIi Kypc: y4eOHUK.-
8-e uzn. - M.: Jleno, 2007.

Brooks Ch. Introductory Econometrics for Finance. — Cambridge, University Press, 2002.
Wooldridge J.M. Introductory Econometrics. A Modern Approach. — Thomson, South-Westen,
2006.

6.3. YueOHO-MeTOANYeCKOe oDecriedeHne CaMOCTOSITeIbHOI padoThl

OtnenbHOE OOecIIieYeHUEe HE MPEIYCMOTPEHO.

6.4. HopmaTuBHbBIE MPABOBbIE TOKYMEHTHI.

He npenycmotpensl.

6.5. UuTepHeT-pecypchl.

1.

5.

OOGyuaroruecs: B MaruCTpaType MMEIOT JOCTYII K JICKTPOHHBIM MarepuanaM areHrctsa Bloom-
berg B padotaromieii B PAHXul'C nadoparopuu Bloomberg.

http://www.economicsnetwork.ac.uk/links/data free Ha stom caiite nuMeeTcs OONBIIOE KOJIHUYE-
CTBO CCBIJIOK Ha paSJII/I‘IHLIC CaﬁTBI, coaepmamne B CB060[[HOM I[OCTYHG JTAHHBIC 3KOHOMI/I‘I€CK0171
CTAaTUCTHUKU.

WWW.QKS.ru - craTucTHYecKue COOpHUKH U OroyuteteHn PDepepainbHON CITy:KOBI TOCYIapCTBEH-
HOM cratuctuku Poccuiickoit ®eneparuu: "Poccus B nudpax", "PoccHilcKuii CTaTUCTHYSCKUN
exxeronHuk", Pernonsl Poccun. CounmanbHo-3k0oHOMHUYEcKHEe Nokazatenu”, "Jlemorpaduyeckuit
exerognuk Poccun", "Tpyn u 3anstocts B Poccun" u ap..

Pa3nen «Crartuctuka» Ha caiite Munpuna Poccuiickoit ®enepaunu (Www.minfin.ru) - Tlpen-
craBieHa nHMopManus 00 ucromHeHnH Ot pkeToB Poccuiickoii @eneparuu HaunHast ¢ 2006 ro-
JIa ¥ TI0 HacTosIIee BpeMsi B (hOpMaTe IEKTPOHHBIX TAOJHII C UCTOPUICCKIUMU PSAIAMHU TAHHBIX.
http://Ims.ranepa.ru

6.6. UHbIe MCTOYHUKH.

He npenycmorpensl.

7. MarepuaabHoO-TeXHHYecKas 0232, ”HPOPMALMOHHbIE TEXHOJIOTHH, IPOrPaAMMHOe 00ec-
neyeHue U UHGopManMOHHbIE CIIPABOYHBIE CHCTEMbI

I[J'ISI IMPOBCACHU A JICKITHM HeO6XOI[I/IMa AyauTopus ¢ MpE3CHTAIUOHHBIM O60py,[[OBaHI/ICM, KOMIIb-

I0TEp TOJT YIPABIICHUEM OmeparnoHHon cucteMbl Windows ¢ goctynom B MIHTEpHET U yCTaHOBIIEHHBIM
nporpammubiM obecrieuenrem Microsoft Office (Word, PowerPoint, Excel) u Adobe Reader.

Jliis 1abopaTOpHBIX 3aHATUNA HEOOXOIUM KOMIBIOTEPHBIM Kilacc, OCHAIIEHHBIN KOMIbIOTEpaMU

0J1 YIIpaBJICHUEM OlepalnoHHoi cuctemoir Windows ¢ goctynoM B IHTepHET ¥ yCTaHOBJICHHBIM TPH-
KJIaJIHBIM [TPOrPaMMHBIM obecrtieueHreM Econometric Views (Bepcun He Hike 8), Stata (Bepcuu He HIKE
10), Microsoft Office (Word, PowerPoint, Excel) u Adobe Reader. KommnbroTep npenoaaBarens J0DKSH
OBITH OCHAIIICH MPOEKTOPOM.
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http://www.economicsnetwork.ac.uk/links/data_free
http://www.gks.ru/
http://www.minfin.ru/
http://lms.ranepa.ru/
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