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1. Ilepeyenb NJaHUPYeMbIX Pe3y/JbTATOB 00y4eHHS 110 JUCHHUILIMHE, COOTHECEHHBIX €
IUIAHUPYEMBIMH Pe3yJIbTATaAMH 0CBOEHUSI MPOTrPaMMbI

1.1. Jucuummea b1.5.03 «JxoHoMepuka (MpOABUHYTHIH YPOBEHBb)» o0ecneynBaeT
OBJIA/ICHHE CJIEAYIOIMMH KOMIIeTeHIMSMH:

Kon HaumenoBanue Kon HaumenoBanue 3Tamna
KOMITETEHIIUN | KOMIICTCHIIUU JTana OCBOCHHUS | OCBOCHUS KOMIIETCHITHH
KOMITETEHIIUU
YKOC-1 CIOCOOHOCTh YKOC-1.2 CIIOCOOHOCTh IPUMEHSTh
MIPUMEHSITD METOJI0JIOTUIO
KPUTHUYECKUI aHau3 U HKOHOMETPUYECKOT0 aHaIHu3a
CUCTEMHBIN MOJIXOM JIIs TUTSI pelieHus
pelieHus npoeCCUOHATBHBIX 3aa4
npodeccnoHambHbIX
3aj1a4
YKOC-2 CHOCOOHOCTH YKOC-2.3 CIOCOOHOCTH pa3pabaThIBaTh
MPUMEHSTH TPOCKTHBIN u pealn30BHIBAThH
MOAXOJl TPHU PEUICHUU UCCIIeJIOBATEIbCKUE
npodeccHoHaATEHBIX MPOEKTHI,
3azaq peycMaTPUBAIOLINE
UCTIOJIb30BaHNE
9KOHOMETPHYECKHX METOJIOB
YKOC-4 CIIOCOOHOCTh K | YKOC-4.2 CIOCOOHOCTh OCYIIECTBIISTh
KOMMYHHKAIIUU B cOop ucxoaHOM MHPOpMAIIH
YCTHOW M MHUCHbMEHHOMU Ui TPOBEACHUS AHAIU3A W
dbopMax Ha pyCCKOM U PEICTaBISTh WUTOTOBBIE
WHOCTPAHHOM  SI3BIKaX pe3yIABTATHI
JUIS  pelieHus 3ajad UCCIIEZIOBATEIbCKIX
npodecCuoHaIbHON MIPOEKTOB,
JeSITeIbHOCTH peyCMaTPUBAIOLITIX
WCTIOJh30BaHUE
SKOHOMETPHYECKHX METOJIOB
YKOC-5 cioco6HOoCcTh padorars | YKOC-5.2 CIIOCOOHOCTH BECTH padoTy B
B KOJJIEKTHBE B cdepe KOMaH/€ TpU BBIOTHEHUH
CBOEHN HCCIIEA0BATEIBCKOTO
npogeccuoHaIbHON MPOEKTa,
JesITeTbHOCTH, MpeIyCMaTpPHUBAIOIIETO
TOJICPAHTHO WCIIOJIb30BaHUE
BOCIIPHHHUMAS SKOHOMETPUYICCKUX METOIOB
COLIMATIbHBIE,
STHUYECKHE,
KOH(eCCHOHANLHBIE U
KYJIbTYPHBIC PA3THIHS
1.2. B pe3yabTate OCBOEHHS] JHCHUIUVIMHBI Yy CTYJAEHTOB [JOJIKHBI OBITh
chopmupoBaHbI:
OTD/TO Kon JTana Pesynbrarsl 00yuenus
(pu HANTMYUU OCBOCHHUS
npodcranaapra, UM | KOMIETEHIIMH

10 pe3yJibTaram

dbopcaiiT-ceccun)




[IPUMEHEHUE
METOI0JIOTHU
HKOHOMETPHUYECKOTO
QHAJIM3a IS PEIICHHSI
po(hecCHOHATBEHBIX
3aj1a4

YKOC-1.2

Ha ypOBHE 3HAHUH OOBACHAET COJAEp)KaHHE
CIICAYIOIMX TMOHATHH W KAaTETOPHH:  YCIOBHS
MOJyYeHHUS  HECMEIIEHHBIX, J(PQPEKTUBHBIX H
COCTOSITETIBHBIX OLICHOK HapaMeTpoB
HKOHOMETPHUECKUX MoJieneii; HPUHIHIIb]
OCTPOCHHSI YKOHOMETPHUUECKHX TECTOB

HA YPOBHE YMEHHI CIIOCOOEH OIEHUBATh YPaBHEHUS
perpeccuii ¥ UX  CHCTEMBI, MIPOBEPSTH
HSKOHOMETPUYECKUE THIIOTE3bI

Ha YPOBHE HABBIKOB BJIJICET HABbIKAMU OLIEHUBAHMSI
ypaBHEHUII W cucteM ypaBHeHuit B EViews;
HaBbIKAMU IIPOBEJCHUS 3KOHOMETPUUYECKHX TECTOB
U poBepku Tunote3 B EViews

pa3paboTka u YKOC-2.3 HA ypOBHE 3HAHUN OOBICHIET CcoOAepKaHHE
peanu3anus CIEAYIOIIUX IIOHATHA M KAaTETOpHM: METO/IbI
HCCIIeI0BATEIbCKUX aHalM3a  BPEMEHHBIX  PAJIOB; METO/Ibl
IPOCKTOB, IPOTHO3UPOBAHKS BPEMEHHBIX PSIOB
[peyCMaTpUBAIOIINX Ha YPOBHE YMEHHI CIIOCOOEH: MPOBEPSATH THIOTE3bI
MCTIOJIb30BaHNE 00 WHTErPUPOBAHHOCTH M KOWHTETPUPOBAHHOCTH
PKOHOMETPUYECKUX BPEMEHHBIX PS/IOB; CTPOUTH CLIEHAPHBIC MPOTHO3BI
METO/I0B TMHAMUKHA BPEMEHHBIX PSJIOB
Ha YpOBHE HABBIKOB BJIa/IC€T:  HABBIKAMH aHAIN3Q
U TPOTHO3UPOBAHHMS OJHOMEPHBIX BPEMEHHBIX|
psgoB B EViews, HaBelkamMu ~ aHauu3a U
MPOTHO3UPOBAHHUS MHOTOMEPHBIX BPEMEHHBIX PsJIOB
B EViews
cOOp MCXONHOM YKOC-4.2 HAa ypOBHE 3HAaHUN OOBACHSAET COJEep)KaHUE
UHGpOPMALUH JTs CJICAYIOUINX TMOHATUHA M KaTeropuil: BO3MOXHOCTH
MIPOBEICHSI aHAJIN32 MCTIONB30BaHUSI  (DUKTUBHBIX  TIEPEMEHHBIX B
U TIpe/ICTaBlICHUE HKOHOMETPHUECKUX MOJIEJISX; 0COOEHHOCTH
UTOTOBBIX HDKOHOMETPHYECKOTO aHAJIN3a AHEIbHBIX JaHHBIX
PE3yJIbTaTOB Ha ypOBHE YMEHHWI CHocoOeH: OCYIIECTBIISITh
MCCIIEIOBATEIIbCKAX [MONUCK U aHAJINU3 HAyYHOH JUTEpaTyphl 10 TEMATHKE
[IPOEKTOB, pemaeMoil  3amauu; OCYIIECTBIISITh  TTOUCK
MpeyCMaTPUBAIOIINX CTATUCTHYECKUX  JAaHHBIX, HEOOXOIMMBIX  JUIS
HCIIO0JIb30BaHUE OLICHUBAHMsI SKOHOMETPHUUECKON MOJ1eNn
DKOHOMETPHYECKUX Ha YpOBHE HAaBBIKOB BIIAJICET: HaBBIKAMHU
MCTOZIOB MMIIOPTUPOBAHUSA  JAHHBIX  JJId  IIPOBEACHUA
HKOHOMETPHUECKHX pacueToB B EViews; HaBbikamu
OIICHWBAHMS PETPECCHOHHBIX MOJeNell  aHam3a
MmaHeabHBIX JaHHBIX B EViews
pabora B komanze mpr| YKOC-5.2 HAa ypOBHE 3HAaHUN OOBICHSIET COJEep)KaHUE

BBHITIOJTHEHUH
VICCJIEZIOBATENIHCKOTO
[IPOEKTA,
[pelyCMaTpUBAIOILIETO
MCII0JIb30BaHUE
HKOHOMETPUYECKUX
METOZ0B

CIeAYIOIUX TOHATHM U KATeropuil: KpUTEpUU
BHIOOpAa  ONTUMAJIBHOW  CHenudUKad  IKOHO-
METPUYECKON MOJEeNu; IOCIIEACTBUSA  OIIHOOK|
crienurKayu YKOHOMETPUIECKON MOJIETTH

Ha ypOBHE YMEHHiIl crocoOeH: BbIOMpaTh Haubolee
000CHOBaHHYIO CHEIU(UKAIIUI0 YKOHOMETPUUECKON
MOJIECITH; dopMynHMpoBaTh  MPAKTUYECKHE
PEKOMEHIallMM Ha OCHOBE AaHalNW3a pEe3yJIbTaToB
OLICHUBAHMSI SKOHOMETPUUECKON MOIeH

Ha YPOBHEC HaBBbIKOB BJIQJICCT. HaBBbIKaMU|
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[JIAHUPOBAHUS OPraHU3alMu 3KOHOMETPUUYECKHUX
HCCIICIOBAHMIA; HAaBBIKAMH  CPAaBHUTEIBHOTO
aHaIM3a aJbTEPHATUBHBIX crienuQpuKanui
SKOHOMETPUYECKUX MOJIeTIEH

2. O0beM 1 MecTO TUCHUILIUHBI B cTpyKTYpe OIl BO

O0BbeM JUCHUIIINHBI

O6mas tpynoemkocts b1.5.03 «xoHOMeTpuKa (IPOABUHYTHIH YPOBEHB)» COCTABISET
5 3auéTHBIX enuHuU. JucuIuinHa u3y4aercs Bo 2 cemecTpe.

KonnyectBo akageMH4ecKMX 4YacoB, BBIIEICHHBIX Ha KOHTaKTHYIO paboTy ¢
MpernoiaBaTesieM, Ha OYHO-3a09HON opMe 00yueHus coctaBisieT 56 yacoB: gekuuu — 14 gacos,
naboparopHbie paboThl — 4 yaca, mpakTuueckue 3aHsATHs — 36 yacoB. CamocTosiTenbHas pabora
Ha 0YHO-3204HOM opMme oOyueHus cocrapiseT 90 yacos.

KonnyectBo akageMHYecKHX 4YacoB, BBIJICICHHBIX HAa KOHTAKTHYIO paboTy ¢
npenojaBaTenieM, Ha 3a04HOU Qopme oOyueHus coctaBisier 34 yaca: nekuuu — 10 gacos,
naboparopHbie paboTel — 4 Yaca, mpaktudeckue 3aHsaTus — 20 gacoB. CamocTosiTenbHas paboTa
Ha 3204HOM Qopme 00yueHus coctanisier 137 yacos.

Mecto nucuumiauebl B ctpykrype OIT BO

Hucuunnuna b1.5.03 «OkoHoMeTpuka (MPOJIBUHYTHI YPOBEHB)» OTHOCHTCS K 0a30BOi
YaCTH JUCIUIUIMH MaruCTEPCKOU mporpaMMel «["ocynapcTBeHHOE peryIupoBaHrue IKOHOMUKH.

dopma NMPOMEKyTOYHON aTTECTAllMd B COOTBETCTBUU C YUEOHBIM IJIAHOM — dK3aMeH (2
ceMecTp).

3. Conep:xkaHue U CTPYKTYPA AU CHHILIHHBI

O0beM TUCHHUIUIMHBL, aK. Yac./Jac. dopma
KonrakTHas paboTa TEKYIIEro
HanMeHOBAHNE TeM 00y4aronuxcs ¢ KOHTPOJIS
Ne i/mt nperno/aBaTeneM YCIIeBaeMOCTH
(paznenoB) Bcero . CP *
10 BHAAM y4eOHBIX 3aHATHI ,
7 JP | I3 | KCP FPOMENTOR
Ol aTTecTaluuu
OuHas Gopma oOyueHHS
Tema 1 | PerpeccuoHHblil aHanu3 u 54 12 12 30 3
9HJIOT€HHOCTh
Tema 2 | OueHka cucTeM ypaBHEHHH 36 8 8 20 3
Tema 3 | Mojenu maHENbHBIX JaHHBIX. 18 4 4 10 J13
Tema 4 | Hemunelinbsie MOJesid 1 0TOOD 36 8 8 20 13
[TpoMexxyTouHasi aTTecTanus 36 Ok3ameH
Bcero: | 180/135 | 16/12 | 16/12 | 32/24 80/60
Tema 5 | AnmanTHBHBIC METOJbI aHAIIM3A 18 4 4 10 13
BPEMEHHbBIX PSJIOB.
IIpornosupoBanue no
mozaensm ARMA, ARIMA.
Tema 6 | IlpuanHHOCTH B GITOYHAS 16 4 4 8 3
9K30TEHHOCTb.
Tema 7 | MeTomoNIOTHsI BEKTOPHBIX 32 6 6 20 a3
aBtoperpeccuii (VAR).
Tema 8 | baitecoBckuii moaxo. 19 4 4 11 13
Bgenenue B puinptp Kanmana
BaiiecoBckue VAR.
Tema 9 | Henunuelinbie mojenu 28 6 6 16 13
BpPEMEHHBIX ps10B. Mojenu
BPEMEHHBIX PSJIOB C YCIOBHOM
reTePOCKEAACTHYHOCTHIO
Tema 10 | JIpoOHO-MHTErpHUpOBaHHbIC 8 2 2 4 13
psanel. Henubeiinobie




OObeM TMCHUILIMHEL, aK. Yac./yac. ®dopma

KonraktHas pabota TEKYIIEro
HauMeHOBaHHE TeM o0yyarormmxcs ¢ KOHTPOJIS
Ne m/m npenojaaBaTesIeM YCIIEBAEMOCTH
(paznenoB) Bcero CP *

110 BUgaM yqe6H1,1x 3aHATUI ’

B P 3 KCP HE)OMC)KYTO‘{H
Ol aTTeCTAllnKA

Ounast popma o0yueHHs

nmpeoOpa3oBaHus U
enuHuIHbIe KOpHU. Ce30HHBIE
€IMHUYHBIC KOPHHU.

Tema 11 | IIpakTHYecKre BOMPOCHI 32 6 6 20 13
KOWHTETPAITMOHHOTO aHATN3a
HECTAIIMOHAPHBIX BPEMEHHBIX
pAnoB. JluHAMUYECKUM METO/T
HAaUMCHBIIINUX KBa[[paTOB

ITpomerxkyTouHas aTTecTalus 27 OKk3aMeH

Beero: | 180/135 | 32/24 3212 89/66,

Conep:xanue qIMCUMILTHHBI

Tema 1. PerpeccuoHHbII aHATHU3 U SHIOTEHHOCTb.

DTanbl SMOUPUUECKOr0 aHAJIW3a S3KOHOMHUYECKHUX 3aAad. Tunel JaHHbIX. CTpyKTypHOE U
HECTPYKTYpHOE MojenrpoBanue. [IpuunHHO-CIIe/ICTBEHHAsT CBsI3b M NpHHLUI Ceteris paribus.
VY c10BHOE MaTeMaTHYECKOE OKUAAHUE.

Knaccuueckas nuneitHast Mojenb perpeccuu. OeHka MEeTo10M HAMMEHBIINX KBaIPaToB.
Brison MHK-onienok. Metog MomMeHTOB — omnpenenenue u npumep. [lonodpanusie 3HaYeHUS U
octatku. KauectBo mogoopa. Koaddummentsr perpeccun, usmenenue macimrada. [Ipocretimme
criocoObl ydera HenuHeWHocTH. MomeHThl MHK-omeHOK, MX HECMEUIeHHOCTb, IHUCIIepCus
orieHOK. O1ieHKa TUCTIEPCUU OIHUOOK.

Mopnens perpeccuu ¢ MHOTHUMH OOBICHSIOMMMH TepeMeHHbIMU. MHK-oueHku st
MHOKeCTBeHHOM perpeccun. Teopema I'aycca —MapkoBa. OlieHKa AMCIIEPCUM  OIIHMOKH.
Martpuna koBapuanuu oneHok. Muteprnperanus kod3hHUIIHEHTOB.

OneHnBaHUE YCIOBHOTO OXKHUAAHUS U IPOrHO3UPOBAHHUE.

[TocTpoeHue AOBEpUTENBHBIX MHOXECTB M INpoBepka rumnore3. Pacnpenenenns MHK-
OLICHOK KO3()(UIIMEHTOB M OCTATOYHOW CyMMBI KBajapaToB, t-craTucTtuka. JloBepUTEIbHBIE
WHTEPBANBl JJI1 OTHENBHBIX KOI(P(UIIMEHTOB, OCHOBAaHHBbIE HAa 3HAYCHUSX I-CTaTHUCTHK.
[IpoBepka TrUMOTE3: KPUTHUYECKOE MHOXKECTBO U YpPOBEHb 3HAUMMOCTH CTAaTUCTUYECKOIO
KpUTEpHsi, MOILIHOCTh KPUTEpHUs IPHU MPOCTON anbTepHaTuBe. [IpoBepka rumnore3 o 3HaAUCHUSIX
K03 PuIMEeHToB ¢ Hcmoiab30BaHueM t-craruCtuku. HaOmroneHHBIM ypoBeHBb 3HaummoctH (P-
3HAYEHHUE).

Cnyuaiinble perpeccopsl. Acumnrorudyeckue csoiictBa MHK-onieHok. COCTOATENBHOCTD.
TecTupoBaHue TUNOTE3 C UCIIOIB30BAHUEM ACUMIITOTUYECKUX CBOMCTB.

TectupoBaHue MPOU3BOJIBHBIX OTpaHUYEHUH Ha KoadduLmeHThl. F-cTatucruka.

[TpoGieMbl MHOKECTBEHHOM perpecCHOHHON Moienu. Boibop GyHKIIMOHATBHONW (OPMBL.
OmmoOku cnenudukanuu. TectupoBaHue Ha omuOku crnenudukanuu. KoppenupoBaHHbIE
perpeccopsl. IIpobrmema MysnbTHKOITMHEapHOCTH. [IpomymieHHble nepeMeHHble. CmeleHue
oneHok. Ilpokcu-nepemenHsle. buHapHble U JTUCKpPETHBIE OOBSCHSIOIINE TE€pEMEHHBIE.
CrenepupoBaHHbIe perpeccopsl. [lepemenHble, n3MepeHHble ¢ omunokoi. Hecmyuaitnas BeiOopka
U TIPONyIIeHHbIE HAOIIOJCHUSI.

[IpobGnema  reTrepocKkeqaCTHUYHOCTH.  [eCTUpPOBaHWE  THUINOTE3 MPU  HAJIUMYUU
reTepockeacTuyHOCTU. TecTupoBaHue Ha MPUCYTCTBHUE reTepockenacTuyHocTU. O000IeHHbIN
MHK. Hoctynusiiit OMHK.




OanoreHHocTh. HMcrouynukn »HunoreHHoctd. Cmemenne B MHK-onenkax wu3-3a
OHJIOTCHHOCTH. VHCTpyMeHTanbHBIC TMepeMeHHbIe. TpeOoBaHWs K HMHCTPYMEHTAIbHBIM
nepeMeHHbIM. 2-ctyneHdatbii MHK. CocTosTenbHOCTh, aCUMITOTHYECKAss HOPMAJIbHOCTh U
sddekruBHOCTh.  TecTpoBaHWE THUMOTE3. TeCTUPOBaHHME THIOTE3 B  MPUCYTCTBUU
rerepockenactuaHocTu. [Ipobnemsr 2-crynenuaroro MHK. Cnabele mHcTpymeHThl. TecTsl Ha
SHJIOTEHHOCTb. TecT yCciIoBuil CBEepXUACHTU(HUKAIIH.

Tema 2. Ouenka cucreM ypaBHeHHIA.

MHK g5 cucrem ypaBHEHHE. DK30T€HHOCTh OOBSCHSIONIMX TepeMeHHBbIX. CTporas
IK30TeHHOCTh. [lpumepbl cucTem: BHeUIHe He cBszaHHble ypaBHeHus (SUR), manenbHbIC
nanHble. Bun matpuiibl koBapuanuu omu6ok. Onenka oobequunennbiM MHK. Onenka OMHK u
noctynHeiM OMHK. Acumnrotuueckue cBoiictBa. TectupoBanue runote3. OLieHKa BHELIHE HE
CBSI3aHHBIX YPABHEHUI C OTPAaHUYEHUSIMU Ha [apaMeTphl.

OneHka cUCTEM YPaBHEHHM C TMOMONIbI0 HMHCTPYMEHTAJIbHBIX TEPEMEHHBIX. 2-
crynenyateii MHK s cuctem ypaBHenmil. 3-crymendarsiii MHK. O0oO0uieHHBIN MeTOI
MOMEHTOB. MaTpuiisl BecoB. OnTumManbHas maTpuila BecoB. BriOOp MeTolla OLEHKH CHUCTEM.
TectupoBaHue rUNOTE3.

Cucrembl OJHOBPEMEHHBIX YpaBHEHUNU. ODKOHOMHUYECKHE 3a7aud, NPHUBOMASIINE K
CUCTeMaM OJHOBPEMEHHBIX ypaBHeHM. nenTudukanms. Y cnopus uckioueHus. CokpaiieHHas
dopma. JluHeliHble oOrpaHWYEHUs OOIIET0 BHUJA. YCJIOBUS HWIACHTU(UKAIUU, OTCYTCTBUS
UISHTU(HUKAIIMN, TOYHOH HIACHTU(MUKAIMKU W cBepxuacHTU(UKAIU. DPQeKkTruBHAS OIEHKA
napameTpoB COKpaiieHHON gopmbl. UneHTudukanus Ha OCHOBE MPOU3BOJBHBIX OTpPaHUYEHUN
MeXIy ypaBHeHUsMU. MaeHTudukamus Ha OCHOBE OTpaHMYEHUN HA MaTpUIly KOBapHAaIIUU.
HenunelHOCTh 110 HIOTC€HHBIM ITE€PEMEHHBIM.

Tema 3. Moaen naHeJabHbIX JTaHHBIX.

MortuBanus: npobiemMa MPONMyIIEHHbIX MepeMeHHbIX @ukcupoBaHHble 3P EKTHI,
ciayuaiiabie 3¢ dexTsl. [Ipeanonoxenuss 06 ommoOKax: cTporas SK30T€HHOCTb OOBSICHSIOIINX
IIEPEMEHHBIX, NONEPUOIHAS IK30IreHHOCTh. OIIEHKN ypaBHEHUS B pa3HOCTAX. OLEHKM NaHenen
co ciydailHeIMu d3@¢ekrtamu. OueHku mnaHene c¢ ¢ukcupoBaHHbIMU d3(dexrtamu. Tect
Xaycmana. Knacrepusanus HaO1r01eHUH.

Tema 4. HeiuneitHocTh M 0TOOP

JluckpeTHble 3aBUCHUMBIE TIepeMeHHbIe. JIMHEitHass Mojenb BepoATHOCTU. [IpoOuT-
monenb. Jloructuueckas wmopenb. OlleHKa METOAOM MAaKCHMalbHOTO —IPaBAONOJ00MS.
OHJIOTEHHOCTh B OOBSICHAIOIIMX NEPEMEHHBIX. MHOXKECTBEHHAss JIOTUCTHYECKas MOJEIIb.
YnopsgodueHHbIe JIOTUCTUYECKUE U TIPOOUT-MOIEIH.

llen3ypupoBaHHble  perpeccud U  Heciay4yailHble  BBIOOPKH.  ToOMT-MOJIENH.
['eTeporeHHOCTh M SHIOTEHHOCTh B TOOMT-MozessiX. CelleKTUBHAS BBIOOpKA. TECTHUPOBAHUE U
KOPPEKIIHSI CMEIIEHUSI CEJIEKTUBHOM BBIOOPKHU

OrmeHka nporpamm u 3kcriepuMeHToB. [Ipobinema nu3aiiHa SKCIIepUMEHTOB U CaMOOTOOD.
Metoabl OIIEHKHM C WCIIOJb30BaHMEM Propensity score. Merojabl OIEHKH C HCIOJb30BaHHEM
WHCTPYMEHTAIbHBIX IEPEMEHHBIX.

Tema 5. AjanTuBHBIC METOAbI AHAJIH32 BPeMEeHHBbIX psinoB. IIpornosuposanue no
moaeaaM ARMA, ARIMA.

CrnaxuBaHue BpeMeHHOro psifa. [IporHo3upoBaHue OyIyHMX 3HAYEHUH BPEMEHHOTO
pana. Ckonw3smume cpennue. Ouibtp Xoapuka — IIpeckorra. IIpocroe 3kcnoHEeHIMAIBHOE
CcriiakuBaHue. J[BOMHOE SKCIOHEHIMAJIbHOE CIUIaKMBaHWE, merol bpayna. Merox Xoubra.
Meron Xonbta — Bunrepca. ®@unbtp bakcrepa — Kunra. IIporHosupoBanue mo Monensm
ARMA, ARIMA.



Tema 6. [IpyunHHOCTH U 0JI0YHASI IK30T€HHOCTb.
[Tonatuss mpuuMHHOCTH 1O ['pelHmKepy M OJIOYHOM SK30r€HHOCTH OIHOM TPYIIIBI
IIEPEMEHHBIX OTHOCUTENIBHO IPYTOU IPyIIIbl HEPEMEHHBIX.

Tema 7. MeToaosiorusi BeKTopHbix aBroperpeccuii (VAR).

Mertononoruss VAR u ee wunHcTpymMeHTapuil ((QYHKIMH HMMITyJIBCHOTO OTKJIMKA |
JIEKOMITO3UIMU UcHepcuil ook mporuo3os). [IpuMeps! ncnosib3oBanus meroponorun VAR
JUIsl KOHKPETHBIX CTATUCTUYECKUX JAaHHBIX, BOSHUKAIOIIKE [IPU 3TOM 3aTPyAHEHUS.

Tema 8. BaiiecoBckuii noaxoa. Beenenue B puabtp Kanmana. bajiecockue VAR.

CyTtb 0ailecoBCKOIo MOJX0/a, €ro OTIMYUE OT YaCTOTHOIO (KJIACCHMYECKOIro) MOAXOJa.
[lepexo OT anpuUOpPHOro pacHpeiesieHus K anocrepuopHoMy. COIpsKEHHBIE paclpeesiCHus.
bailecoBckne TOUYEUHBIE OLICHKU. balleCOBCKME [TOBEPUTENIbHBIE HWHTEpBaibl. baliecoBckas
MpoBepKa runote3. bailecoBckre BBIBOABI B MOJICIM HOPMAJIbHOM JIMHEHHON PErPECCUM.

Mertoabl nostyueHus: BHIOOPOK M3 alloCTEpUOPHOro pacnpenaenenus. CoMImupoBaHue 1o
['u66¢cy. Anroputm Metpononuca. Anroputm Merpononuca — ["acTunrca.

baiiecoBcknii 1moaxon B MoOAeNnsAX IpocTpaHcTBa cocrosHud. @unstp Kanmana.
Konctpykuus anropurma. @uiubtpauus v criaxuBaHue. CTpyKTypHbIE MOJEIHM BpPEMEHHBIX
PAIOB.

baiiecoBckue VAR. Anipuoproe pacripenenenue MunHecotsl/JIutrepmana.

Tema 9. HetuHelinbie MoO/1e 1 BpEMEHHBIX PS/IOB.

Mogenu BpPEeMEHHBIX PSJIOB C YCJIOBHOW TE€TEPOCKENACTHYHOCTHIO; MOTHBAILUS K HX
ucnonp3oBanuio. Mogens ARCH, ee nenocratku. TectupoBanne Ha ARCH-3¢pdexr. Monenn
AR/ARCH. CrangaprusoBannbie ocratku. O6o6mennas ARCH wmogens (GARCH), ee
npeumMyinectBa W HemocraTku. TectupoBanne Ha GARCH sddekr. Momenrn AR/GARCH.
Monens IGARCH. Moaenu ¢ a¢pdexrom peruara: EGARCH, TARCH.

KpuBas Bnusiaus HOBOcTed. [IpoBepka rumore3sl 00 OTCYTCTBUHM aCHMMETPHH BIIASTHUS
wioxux W xopomux HoBocredl. KommnonentHas GARCH. Mogaens GARCH-in-Mean.
Muoromepubie mogenu GARCH.

Tema 10. /IpoOHo-mHTerpupoBaHHble PpsiAbl. HejuHeliHble npeoOpa3oBaHusi M
eMHNYHbI¢ KOPHHU. Ce30HHbIC eJUHUYHbIC KOPHH.

JpoOHo-uHTETrpHpoBaHHbIE BpeMeHHbIe psaabl. Moaens ARFIMA.

ITpoBepka rumoTe3bl eIMHUYHOTO KOPHS M HEJIMHEWHBbIE MpeoOpa3oBaHUs BPEMEHHBIX
psanoB. Beibop Mexay NpoBepKOW HaldWuus €IUHUYHOTO KOPHS B YPOBHSAX M IPOBEPKOMN
HAJINYMS €AMHUYHOTO KOPHS B JIOrapu(max ypoBHEl.

MoTuBanus K pacCCMOTPEHHIO MOJIENEN ¢ CE30HHBIMM €IMHUYHBIMU KOpHAMH. [IpoBepka
TUIIOTE3 O HAJIMYUU Y BPEMEHHOIO PsiJla CE30HHBIX €IMHUYHBIX KOPHEN.

Tema 11. IIpakTH4YecKkHe BONPOCHI KOMHTEIPAMOHHOIO0 AHAJIN3a HECTAMOHAPHBIX
BPEMEHHBIX PAIOB. [lHHAMHYECKHH METOJ HAUMEHbIIMX KBAPaToB.

MeToapl OLIEHNBAaHUS JIOJITOBPEMEHHOM CBSI3M MEXIy HECTallMOHAPHBIMU BPEMEHHBIMU
panamu. OneHunBaHWe B TPeyrojpHOM Mojaenu. OLEHHBaHUE pAaHra KOWHTETPAalMud METOJIOM
Hoxancena. JIMHAMMYecKMii MeTO] HAMMEHBIIMX KBAJApaToB. JIMHAMMYECKHIl METOx
HAaWMEHBIIUX  KBAApPaToB Uil  KOWHTEIPUPOBAHHBIX  PSJOB  IEPBOrO  IMOPSAKa
WHTETPUPOBAHHOCTU. J[MHAMUYECKMH METOJ HAaMMEHBIIMX KBaJApaTOB s  CHCTEMBI
KOMHTETPUPOBAHHBIX  PAJIOB, COJEpXKalled psAapl IMEpBOr0O M BTOPOrO  MOPSIKOB
MHTETPUPOBAHHOCTH.

4. MaTtepuaJjbl TeKylIero KOHTPOJIsl ycneBaeMocTH 00y4aromuxcsi 4 GoHI OLEeHOYHBIX
CpeIcTB NPOMEKYTOUYHOH aTTeCTAIMM 110 IUCHUILINHE



4.1. (I)OpMI)I U METOAbI TEKYIIECT0 KOHTPOJIHA YCIIEBAEMOCTH U l'[pOMC)KyTO‘lHOfI arreCcranuu.

4.1.1. B xoge peamuzauuu aucuuiiauHsl bl.b.4 «OxoHoMeTpuka (IpOJBUHYTBHIH YPOBEHB)»

HCHOJIB3YIOTCA CICAYIOMIME METOABI TCKYIIEIO KOHTPOJIA YCIIEBAEMOCTH O6y‘IaI-OH_[I/IXCSIZ

Tema MeTtoabl TEKyLIEro KOHTPOIS
yCIEBAEMOCTHU
Tewma | JIvHeitHbIE 5KOHOMETPHUYECKUE MOJEITH TectupoBanue
Tema 2  |HenuneilHble 5KOHOMETPUUYECKUE MOJEIU TectupoBanue
Tena 3 OH?HI/IBaHI/Ie JIMHEUHBIX YPAaBHEHUHN PErpeccuu B Pemenue 3anauy,
EViews TECTUPOBAHUE
Tema 4 |IIpoBepka craTrcTHUecKHX rumore3 B EViews Pemenne sanad,
TECTUPOBAHUE
Tera 5 OueH_I/IBaHHe HEJIMHENHBIX PErPECCUOHHBIX MOJEIIEN Pewenue 3anau,
B EViews TECTUPOBAHUE
OneHnBaHuE PETPECCUOHHBIX MOJIETIEH C
Tema 6  |reTepOCKEIaCTUUHOCTBIO U ABTOKOPPEIISIIIUEH Pewenne sanas,
ocratkoB B EViews fecrupopatme
Tema 7 | OgHOMEpPHBIE MOJIENIM BPEMEHHBIX PSAJIOB TectupoBanue
Tema 8 MHOroMepHbIE MOJIETIN BPEMEHHBIX PSAIOB TecTtupoBanue
Tena 9 AHanu3 u TMPOTHO3MPOBAHHE OJTHOMEPHBIX Pewenue 3anau,
BpeMEHHbIX psiaoB B EViews TECTUPOBAHUE
Tenta 10 AHanu3 u TPOTHO3MPOBAHHUE MHOTOMEPHBIX Pewenue 3anau,
BpeMEHHbIX psiaoB B EViews TECTUPOBAHUE
Tema 11 | Cuctembl OTHOBPEMEHHBIX YPaBHEHUMN TectupoBanue
Tenta 12 OIIG.:HI/IBaHI/IC CUCTEM OJIHOBPEMEHHBIX YPaBHEHUN B Pemenue 3anay,
EViews TECTUPOBAHUE
Tena 13 OueHuBaHue Mozenen ¢ OrpaHHYCHHBIMHU Pemenue 3anau,
3aBUCHMBIMU TTIepeMeHHbIMU B EViews TECTUPOBAHUE
Tena 14 OueH_I/IBaHHe MoOJIeJIel aHaJIn3a MaHEeNbHbIX TaHHBIX Pemenue 3anau,
B EViews TECTUPOBAHUE
Tema 15 | YueOHbI ucciaen0BaTeNbCKUM IPOEKT 3amra yacororo
HCCJIEIOBATENICKOIO IPOEKTa

4.1.2. IlpoMe:kyTOYHAsA aTTeCTANMA NPOBOAUTCS B (popMe IK3aMeHA B YCTHOM ¢opme.

4.2. MarepunaJbl TeKylIero KOHTPOJIs yCIIeBAeMOCTH.

[IpenonaBarenb OLIEHUBAET YPOBEHb MOATOTOBIEHHOCTH OOYYarOIIMXCS K 3aHSITHIO IO
CJIEIYIOIINUM MTOKA3aTeIsAM:

- CIIOCOOHOCTD pelIaTh 3a/1a4M MO0 OICHUBAHUIO U MHTEPIIPETAIIMM SKOHOMETPUYECKUX MOJEIeEH,
aHaJIOTHYHBIE YK€ PAaCCMOTPEHHBIM B Ipoliecce 00yueHuUs;

- IPOXO’KJICHHE TECTUPOBAHUS;

- KauecTBO pealu3aldd Y4eOHOrO HCCIEAO0BATeIbCKOr0 TMpoeKkTa (Ha 3aKIOYUTEHHOM
MPAKTUYECKOM 3aHATUH).

OneHka 3HaHWNA, YMEHHUH, HaBBIKOB IPOBOAUTCS HA OCHOBE OaJlJIbHO-PEHTHHIOBOM
cucteMbl. Bxman mo pesynbraraM IOCEIIaeMOCTH 3aHSATUM, AKTUBHOCTH Ha 3aHSTHUSX,
JIEMOHCTpAIMU CITIOCOOHOCTH CaMOCTOSITENIEHO M YBEPEHHO CIIPABIATHCS ¢ YUEOHBIMH 33a4aMH,
OTBETOB Ha TECTOBbIE 3aHATHS, peaM3allii Y4eOHOT0 HCCIIEI0BaTENbCKOT0 POEKTa COCTABIISET
70% u3 100% (70 6anmoB u3 100) B uTOroBoii 6amIbHOI OlIEHKE IO KypCYy.

IIpumepsnl yueOHBIX 32/1a4 Il pelIeHUs B KOMIIBIOTEPHOM KJjacce:
3agauva 1.
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B ¢aiine bottle.wf1 npuBenens! ciaenyromme 1aHHbIC:

company — Ha3BaHHE KOMIIaHUH, IPUHAJIEKAIIEH K CEKTOPY POU3BO/ICTBA HAIIUTKOB;

pe - 3HaueHue MynbTHILIMKaTopa P/E s naHHO# KoMIaHum;

g — TeMIIbl IPUPOCTA TPUOBUTM KOMITAHUY B OJMIKaMIIINE OBl IO OLIEHKAaM aHAIUTUKOB;

sd — cpeJHEeKBaIpaTHYECKOE OTKIOHEHUE JOXOAHOCTH aKIUil KOMIIaHUH (Mepa PHCKa).

C ucnosip30BaHMEM CPAaBHUTEIBHOTO MOJX0/a K OIEHKE OM3HEeca W MOJENIM MHOXECTBEHHOU
JIMHEWHOH perpeccuu TpeOyeTcs ONpeNeluTh CIpaBeIMBbIe 3HAYCHHS MYJIbTUILTHKaTOpoB P/E
JUI. KOMITAHUHM ¥ BBIIBUTH KOMIIAHHMH, aKIIUK KOTOPBIX OOJIAa0T HAUOOJBIIUM MOTEHIHAIOM
pocTa ¥ HauOOJIBIIUM PUCKOM CHM)KEHUS! PhIHOYHOM LICHBI.

3anaya 2.

B ¢aiine country.wfl npuBeneHs! ClieayroIIye JaHHbIE:

country — OyKBEeHHBIH UACHTU(PHUKATOP CTPAHBL;

pe - 3HaueHue MynbTHILIMKaTopa P/E st hoHmoBoro MHIEKca JaHHOH CTPaHBI;

g — Temibl pupocTa peanbHoro BBII B Onumokaiiiiiue rosipl no olleHKaM aHaJIUTHKOB,;

I — ypPOBEHb IIPOLIEHTHBIX CTABOK PhIHKA T'OCYAAPCTBEHHBIX O0JIUTaLIUH;

risk — sxcriepTHas OI[CHKa YPOBHSI MHBECTHIIMOHHBIX PUCKOB (MHICKC Euromoney).

Ha ocHoBe MCNOJIb30BaHUSI CPABHUTENILHOTO MOAXOJa M MOJEIHM MHOXKECTBEHHOM JHMHEHHON
perpeccun TpeOyeTcs OINpPEICIUTh CIPAaBEJIUBbIC 3HAYCHHs MyJbTUIUIMKaTOpoB P/E s
(OHJIOBBIX MHJEKCOB Pa3IMYHBIX CTPAH U BBIIBUTH HallMOHAJIbHBIC (DOHIOBBIE PHIHKU, KOTOPbIE
001a1af0T HaUOOJIBIIMM MTOTEHIIAJIOM POCTA M HANOOIBIINM PHCKOM CHIDKCHHS [IEH aKIWH.
3anauva 3.

B ¢aiine petrol.wfl nmpuBeneHs! cienyronye JaHHbIC:

company — Ha3BaHHE KOMIIAHUH, IPUHAJUIEKALIEH K He(hTEera30BOMy CEKTOPY SKOHOMUKH;

pbv - 3HayeHue mynbTUIUIIKaTOpa P/BV 111 TaHHO# KOMIIAHHH;

roe — peHTabeIbHOCTh COOCTBEHHOIO KanuTajia JaHHOH KOMIaHUU;

sd — cpeaHEKBaAPATHIECKOE OTKIOHCHUE JJOXOMHOCTH aKIMii KOMIIAHUU (Mepa pUCKa).

C ucnosnbp30BaHUEM CpPaBHHUTEIBHOIO MOAXO0JA K OLIEHKE OM3Heca M MOJETH MHO)KECTBEHHOMH
JUHEHHON perpeccun TpeOyeTcsl ONpeNeiuTh CIpPaBEJIMBbIE 3HAYEHHs] MYJIbTHILUIMKATOPOB
P/BV s KOMOAHWH W BBIABUTH KOMIIAHWH, AaKIIMH KOTOPHIX OO0Jadal0T HauOOJBIIHM
MOTEHILIMAJIOM POCTa U HanOOJIBIINM PUCKOM CHUYKEHUS! PHIHOYHOM L[E€HBI.

3anaua 4.

B ¢aiine keynes.wf1 npuBeneHs! cieayomue TaHHbIC:

rp — noxoxHOCTh MOpT(dens, B KOTOPbI pa3MelleHbl akTHBBI 3HAayMeHTa KeMOpumaKkckoro
YHHBEpCHTETa 1 KOTOpbIM yrpasisin Jx.M.KeitHc, mo rogam 3a nepuon ¢ 1928 mo 1945 r.;

'Mm — 10XOJTHOCTh phIHKA akuui BenukoOpuranuu no rojgam 3a nepuoj ¢ 1928 mo 1945 r.;

rf — mpoleHTHas CTaBKa M0 KPaTKOCPOUHBIM OOJIMTalUsM Ka3HaueicTBa BenmnkoOpuTaHuu 1o
rojam 3a nepuof ¢ 1928 mo 1945 r.

Tpebyercs oxapaktepuzoBaTh ctuib Jx.M.KeiiHca kak mnopT¢denbHOro ympaBisionero u
OLIGHUTb €ro CHOCOOHOCTh TEPEUrphIBaTh PBIHOK, HCHONb3YSd TMOAXOJ, MPEIOKEHHBIN
M./xxencerom Ha ocHoBe Moxenn CAPM. Kpome Toro, TpeOyercs OIEHHUTH CIIOCOOHOCTH
Jbx.M.KeiiHca mporHo3upoBaTh CPaBHUTENBHYIO JWHAMHMKY PBIHKOB akIMi U oOIuramuii u
KOPPEKTUPOBATh OETY CBOETO MOPTQEis C yU4ETOM MEPCIEKTHB POCTa UIIH MaJIEHUs] PbIHKA aKLIUH
B OnrkaiieM Oyayiiem.

3amgaua 5.

B ¢aiine events.wfl npuBeneHs! crnemyromnye JaHHbIE:

market — noxoxnocts peiaka akinuii CIIIA 3a COOTBETCTBYIOIIHI MECSIT,

rkfree — moxomHocTh Ka3Hauelickux Bekceneld CIIIA B COOTBETCTBYIOIIEM MECSIIE;

CONOCO - JOXOJHOCTH aKIUi KoMIanuu CONOCO 32 COOTBETCTBYIOIIMI MECHII;

dupont - moxoaHOCTH akimii Komrmanuk Dupont 3a COOTBETCTBYIOIIHIA MECSIIT,

dow — 10X0HOCTh aKkuuii kKoMnanuu DOW 3a COOTBETCTBYIOIIMIA MECSILL;

dum — ¢uxTuBHas nepemeHHas, paBHas | aus nepuona, korna Dupont u Dow Benu 6oprOy 3a
noryomenue Conoco, u 0 B qpyrue Mecssl.
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TpeOyetcst oneHuTh OeTa-kod3pdunMenTsl akiui kommanuii Conoco, Dupont u Dow, a Taxxke
OTpeCNNTh, KaK OTpa3ujach Ha pe3yiabTaTaX akKIMOHEPOB TPEX KOMIIAaHWUK 3Ta OOophoa,
3aKOHYHMBIIAsICS MOTIoIeHneM kommannu Conoco kommnanueir Dupont.

3anaya 6.
B ¢aiine poly.wfl npusenens cieayromiye 1aHHbIE:
CUMpP — HaKOIUICHHBI 00BEM TMPOM3BOJACTBA MOJHMATUICHA 1O TOAaM Ha 3aBOJE IO

HPOU3BOICTBY TOIUITUIICHA,

ucostp — cpenHue U3AEPKKU IPOU3BOICTBA MMOJIUITUIICHA.

Tpebyetcst MOCTPOUTh rpadUIecKn U OLCHUTh SKOHOMETPUIECKH KPUBYIO 00yUCHHUS IS 3aBOIA
10 TIPOU3BOJICTBY MOJUITUIICHA.

3amaua 7.

B ¢aiine chow.wf1 npuBeaeHs! cieayronme JaHHBIC 110 Pa3HbIM MOEIISIM KOMITBIOTEPOB:

year — KaJieHIapHbI{ o

rent — cToMMOCTb apeH Ibl KOMITBIOTEPA;

acCess — CKOPOCTh YTCHHS U 3aMMCH Ha KECTKUH UCK KOMITBIOTEPa;

mem — 00beM OTepaTHBHON MaMATH KOMIIbIOTEPa,

mult — Bpemsi BBIMOJIHEHHUS OTICPAIIMH YMHOKEHHS.

TpeOyeTcss MOCTPOUTH TEAOHHUCTUYCCKMIM HWHAEKC I[€H Ha KOMIIBIOTEPBI, YUYUTHIBAIOIINN
YIYUIICHUE UX TEXHUUECKHX XapaKTePHUCTHUK.

3anaya 8.

B oaiine cole.wfl npuBeneHsI cieayromume qaHHbIE:

year — KaJleHJapHbIi IO

price — meHa )ecTKOro JNCKA;

Cap — EMKOCTb KECTKOI'O JI1CKa,

speed — CKOPOCTh UTEHHS U 3aMUCH JAHHBIX IPH pabOTe C KECTKUM HCKOM.

TpeOyeTcss MOCTPOUTH TEAOHUCTHYCCKHM WMHICKC IIEH Ha JKECTKUE JUCKH, YYHTHIBAIOIINAN
YIIyYIICHUE UX €MKOCTH U CKOPOCTH UTCHHS U 3aITHCH.

3amaua 9.

B oaiine housing.wfl npuBeneHs! cieayomine JaHHbIE:

price — 1eHa JoMa ¢ MPUIIETalONUM 3eMEIbHBIM YIaCTKOM;

lotsize — pa3mep 3eMeNbHOTO y4acTKa,

bathrms — koyimuecTBO BaHHBEIX KOMHAT B JIOME;

bedrooms — konHMYecTBO CriaieH B J0ME;

driweway — Hanuure yJ00HO# MOIbE3JHOM JJOPOTH K IOMY;

fullbase — Hanuure 060pPyIOBAHHOTO TTOABATIA;

garagepl — konMuecTBO MECT B rapaxe;

gashw — HayTuue ra30BOro OTOILICHHS;

prefarea — pacmosnoxeHue 0Ma B IPECTHKHOM paioHe;

recroom — HaJM4dHe B JJIOME€ KOMHAThI OT/IbIXa;

stories — KOJIM4YeCTBO 3TaXel B JIOME.

TpeOyeTcs OLIEHUTH JIMHEHHYIO U JorapuMHUECKyr0 (JIMHEHHYIO B JlorapupmMax) 3aBUCUMOCTh
IICHBI JIOMa C MPUJICTAIONIMM 3€MENIbHBIM YYaCTKOM OT pa3jiMuyHBIX (aKTOPOB M YCTAHOBHUTH,
KaKasl U3 3THUX ClieluduKanui 0oyiee aJleKkBaTHA UMEIOIIMMCS TaHHBIM.

3amaua 10.

B ¢aiine flats.wf1 npuBenens! cnenyromue qaHHbIE:

price — 1ieHa KBapTHPHI;

totsp — oOrras momaas KBapTUPHI,

Kitsp — rutomane KyxHu;

dist — paccTrosiHEE OT IIEHTpa ropo/a;

walk — mraroBast JOCTYITHOCTB METPO;
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metrdist — paccrostare 10 OMKaiIIel CTAHIIMH METPO B MHHYTaX XOAbOBI IICIIKOM (€CIIH METPO
HAaXOJWTCS B 30HE INAroBOM JOCTYITHOCTH OT KBApTUPB) WM B MHHYTaX IIO€3[KM Ha
00IIECTBEHHOM TpaHCIOpTE (B MPOTHBHOM CJIydac);

floor — HopMaJIbHBII TaX (HE MEPBBIN U HE TOCIICAHNN );

bal — nanmuue Gankona;

brick — siBnsiercst 1M TOM KUPIHYHBIM;

tel — Hanuume pUKCUpPOBaHHOM Teae)OHHOM CBS3M;

rooms — KOJIM4€CTBO KOMHAT.

TpeOyercs:

- OLICHUTH PETPECCHOHHYIO 3aBUCHMOCTh CTOMMOCTH KBAPTHUPBI OT PACCMATPUBAEMBIX (PaKTOPOB
(He BKJIFOUAst KOJMYECTBO KOMHAT);

- IPOBEPHUTH THIIOTE3y O TOM, YTO CTOMMOCTH KBQJIPATHOT'O METpPa HE MEHSETCS MPU H3MEHEHHUH
IUIOIIA/IA KBapTUPBI;

- OIPEIENUTh JOJI0 TUIOMAAN KyXHU B OOINEH IUIOmaan KBApTUPHI, KOTOPAas MAKCHUMHU3HUPYET
CTOUMOCTH KBapPTHUPBHI;

- ONPEIETUTh, PA3THYAIOTCS JI KOA(POHUIIMESHTHI TaCTUYHOCTH CTOUMOCTH KBAPTHPHI 110 00IIeiH
IUIONIA/IA KBApPTUPBI U PACCTOSHUIO OT LIEHTPA rOpoja Jjsl OJHOKOMHATHBIX, TBYXKOMHATHBIX,
TPEXKOMHATHBIX M YETBIPEXKOMHATHBIX KBAPTHD.

Sagaua 11.

B ¢aiine manag.wfl npuBeneHs! cieayomue JaHHbIe:

PErs — YMCIEHHOCTh MepCoHaNa KOMIIaHUU;

manag — YUCICHHOCTb JIUII, 3aHUMAIOIIUX PYKOBOISIINE TOJDKHOCTH.

TpeOyercss OLIEHUTH 3aBUCUMOCTh UYHCICHHOCTH PYKOBOJUTENEH OT YHCIEHHOCTH IepcoHala
B3BCIICHHBIM METOJIOM HAaWMEHBIINX KBAJpaToOB, MPEAIojaras, 4To CpPEIHEKBAJPATHICCKOE
OTKJIOHEHHE OCTATKOB MPSIMO MPOMOPIHOHATBHO 3HAYSHHIO TIepeMeHHOM-(akTopa.

3amgauga 12.

B oaiine cps85.wfl npuBeneHs! ciaeayronme TaHHbIE:

wage — 3apaboTHas TiaTa peCcloH/ICHTa;

ed — MPOJOKUTENBHOCTh 00yUCHHUST PECTIOH/ICHTA B TO/1aX;

€X — cTax pabOThl PECTIOH/ICHTA B TO/1aX;

fe — mpuHaIEKHOCTH PECIIOH/ICHTA K )KEHCKOMY IOy,

marr — HaxoIUTCsI I PECTIOHJICHT B Opake;

uNionN — COCTOMT JIK PECIIOHICHT B MPO(COI03E;

NONWh — siBaIsieTCs JTi PECTIOH/ICHT NIPECTaBUTENIEM HAIIMOHATBHOTO MEHBIIIMHCTRA.

Ha ocnoBe wucnonb3oBanust mnoaxona J[k.Mwuniepa TpeOyeTcss OLEHUThH HOPMY OTIa4yd Ha
MHBECTUIIMHN B 00pa3oBaHue, ClIOCOOHOCTh MPO(COI30B OTCTauBATh YKOHOMUYECKHE HUHTEPECHI
CBOMX YIJIGHOB, a Takke 3(PQPeKThl TUCKPUMHUHAIMK IO TOJOBOMY M DPAcOBOMY MpH3HAKaM.
Kpome TOro, tpedyercss mpoOBEpUTH THUIOTE3y O TOMOCKEAACTUYHOCTH OCTAaTKOB, HCIOIB3YS
pa3juyYHble JKOHOMETPUYECKHWE TEeCThl, U OIEHUTh PETPECCUI0 B3BEIICHHBIM METOAOM
HAaUMEHBIIINX KBAJPATOB, HCIIOIB3YsI MOCITb MYJIbTUIUTMKATHBHON T€TEPOCKETaCTHIHOCTH.
3agaua 13.

B ¢aiie wages_rus.wfl npuBeaeHbI ClieayIOIINE JaHHbIE:

wagel? — 3apaboTHas 1miaTa peCroH/IeHTa 3a mocienHue 12 Mecsies;

ed_pm — Hangruue cpeaHero npodecCHoHaIbHOTr0 00pa30BaHus;

ed_high — nanuuue BeicIIEr0 00pa3oBaHUS;

ed_sd — Hanuume yueHOl CTENeHH,

€X — cTaXxk paboThI;

female — npuHaUIEKHOCTH PECIIOHCHTA K KEHCKOMY TOJY;

Marr — HaxoUTCS JIU PECIIOHICHT B OpaKe;

reg_mos — npoxkrBaHue B MOCKBe;

reg_spb — npoxxuanue B Cankr-IlerepOypre.

TpeOyercs:
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-OLICHUTh MaTepUalbHbIE BBIFOJBl OT IOJy4YE€HUS O0pa30BaHUs PA3IMYHBIX YpPOBHEH IpHU
KOHTpOJIE Ha Ipoune (pakTopsr,

- IIPOBEPUTH THUIOTE3bl O TETEPOCKEJACTUYHOCTH OCTaTKOB, MCIOJb3Ysl PAa3INYHbIC
IKOHOMETPUYECKHUE TECTHI;

- OLEHUTb DPETPECCHUI0 B3BCIIEHHBIM METOJOM HAaWMEHBUIMX KBaJApaTOB, MCIIONb3Ys MOJIEINb
MYJIBTUIUIMKATUBHON I'€TEPOCKENaCTUUHOCTH;

- IPOBEPUTH TUIIOTE3Y O TOM, YTO YPOBEHb TPYAOBBIX JOXOAOB JIMI C BBICIIMM 00pa30BaHUEM U
YYECHOU CTENECHBIO HE PA3INYACTCS.

3amaua 14.

B ¢aiine reggrol.wfl npuBeneHs! ciieayromue JaHHbIC:

growth — temn npupocra peansroro BPII pernona Ha ayury HaceIeHHUs;

grp0 — peanbubiii BPII Ha nymry HaceneHus Ha Ha4ajio NEpUOJIa;

dpop — TemIT IPUPOCTa HACEIICHHSI PETHOHA;

eq — nosiga B BPII unBecTunmii U3 cOOCTBEHHBIX CPENICTB PEIPUATHIA;

Cr — nons B BPII uuBecTuLmii U3 NMPUBIIEUEHHBIX KPEAUTHBIX PECYPCOB;

fed — nonst B BPII unBectuiuii us cpeacts deaepanbHOro Or0pKeTa;

reg — nosis B BPII mHBecTHIINI U3 CPECTB PETHOHATIBLHOTO OIOIKETA;

dii — monst 8 BPII npsiMbIX MHOCTPaHHBIX WHBECTHUIIMH.

Tpebyercs:

- OLICHUTh PErPECCHOHHYI0 MOJENb 3aBUCUMOCTH Temma npupocta BPII or paccmarpuBaeMbix
(hakTOpOB;

- IpPOBEpPUTh TUIOTE3y O T'OMOCKEAACTUYHOCTU OCTaTKOB, HCIOJb3ysl  pa3jUyHbIE
9KOHOMETPUYECKUE TECTHI,

- OLEHUTb PETPECCHUI0 B3BEILIEHHBIM METOJAOM HAMMEHBIIUX KBaJIpaTOB, UCIOJbB3YS MOJEIb
MYJIBTUIUIMKATUBHON IE€TEPOCKENACTUIHOCTH.

3amgaua 15.

B daiine ucelec.wfl mpuBeneHsl cieayrolMe TaHHBIC MO MOTPEOICHUIO DIICKTPOIHEPTUH B
Pa3IUYHbBIX HACEJIEHHbIX MyHKTaX BenukoObpuranuu:

kwh — 06beM noTpedIieHu s 3JIeKTPOIHEPTHH B pacieTe Ha OHO JOMOXO03SHCTBO;

Cap — MOIIHOCTh 3JIEKTPONIPUOOPOB B pacueTe Ha OJHO JOMOXO0351CTBO;

INC — cpeHe Ay IIeBOM TOXO;

MC6 — Tapud Ha SITEKTPOIHEPTHIO;

gas6 — Tapu Ha ras;

CUSt — YMCIIEHHOCTh MOTPEOUTENEH PJEKTPOIHEPTUU B HACETICHHOM ITyHKTE.

[Ipeanonaras, 4To cpeHEKBAPATHUYECKOE OTKJIOHEHHWE OCTaTKOB OOPAaTHO MPONOPLHMOHAIBHO
KBaJIpaTHOMY KOPHIO UHCJIEHHOCTH IOTpeOUTENel 3JIEKTPOIHEPTrUU B HACEIEHHOM IyHKTE,
OLIEHUTE PETrPEeCCHOHHBbIE MOJETH 3aBHCHUMOCTU MOTPEOJIEHUS 3JEKTPOIHEPTHH OT pa3IMyHbIX
(GakTOpoB C HCHOJIb30BAaHUEM JIMHEHHOW M Jorapudmuueckoil (JuHEHOW B Jorapudmax)
cneundukanuii. Onpenenute, Kakas cnenn(uKanus JIydiie OnUChIBAET CBSA3b MEKIY 3aBUCUMOMN
MepEMEHHON M OOBACHIIOMMUME (aKTOpaMHU.

3agaua 16.

B ¢aiine ge_eps.wfl npuBeneHsl qaHHBIC O AWHAMHKE MPUOBUTH Ha aknuio kommnanuu General
Electric.

Tpebyercs:

- OCYLIECTBUTh aHAJUTHUYECKOE BBIPABHUBAHUE psAa C UCIOJIB30BAHUEM MOJEINIEH JIMHEWHOTO U
HKCIIOHEHIIHAJIBHOTO TPEH/IA;

- OIPENENNTD, KaKasi MOZEIb TPEH/A JIydllle COOTBETCTBYET JIaHHBIM;

- IOCTPOUTH MPOTHO3 MPUOBLTH Ha aknuio komnanuu General Electric Ha nsaThb jet Brepen
Sagaua 17.

B ¢aiine trans.wfl mpuBeneHsl JaHHBIC O AMHAMHKE HHAEKCA TPAHCIIOPTHBIX mMepeBo3ok. C
HCITIOJIb30BAHUEM THX JaHHBIX HEOOXOAMMO:
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- TOCTPOWUTH IIPOTHO3 TPACKTOPUM PpsAAa C HUCIOJb30BAHHEM AJaNTUBHBIX METOJIOB
IIPOrHO3UPOBAHMS;

- TPOBEPUTHh THUMOTE3y 00 HUHTETPUPOBAHHOCTH MCXOJHOTO psla W ONpPEeIUTh, KaKoe
npeoOpa3oBaHue HEOOXOAMMO JUISI €r0 MPUBEACHUS K CTAIlMOHAPHOMY BHILY;

- onpeaenuth nopsaku monenn ARIMA, nanbornee aleKBaTHO OMUCHIBAIONIEH TPACKTOPUIO
3TOro psiAa, U MOCTPOUTh MHTEPBAIbHBINA IPOrHO3 JIMHAMUKU pslia C MCIOJIb30BAaHUEM MOJEIU
ARIMA.

3anayga 18.

B ¢aiine airline.wf1 npuBeneHbl MecsiUHbIC TaHHBIC O TUHAMHKE MMACCAKUPCKUX aBUATICPEBO30K.
C UCroNIb30BaHNEM ITHX JIAHHBIX HEOOXOIUMO:

- OCYILIECTBUTh CE30HHYIO JEKOMITO3UILIMIO U IOCTPOUTH PsiJi C YCTPAHEHHOW CE30HHOCTHIO;

- BBIICTTUTH JIOJITOCPOYHBIN TPEH/I-IIUKII C UCIIOJIb30BaHueM (uibTpa Xoapuka-lIIpeckorra;

- IOCTPOUTH IIPOTHO3 TPACKTOPUHU PsAa C UCIHOJb30BAHUEM AJAaNTUBHBIX METOIOB
IIPOrHO3UPOBAHMUS;

- TPOBEPUTHh THUINOTE3y 00 HMHTETPUPOBAHHOCTH HCXOJHOTO psia M OMNPEICNUTh, KaKue
npeoOpa3oBaHusI HEOOXOIMMBI JIJIsl €70 TPUBEACHUS K CTAllMOHAPHOCTH;

- onpeaenuth nopsaku monenn ARIMA, nambornee aleKBaTHO ONMHUCHIBAIOIIEH TPACKTOPHUIO
3TOrO psiAa, U MOCTPOUTh MHTEPBAIbHBIN IPOrHO3 TUHAMHMKHU Psijia C UCIOJb30BAHUEM MOJEIHU
ARIMA.

3anayga 19.

B oaiine salesl.wfl npuBeneHsl ciaenyromnye JaHHbIC:

S — 00BeM MpoAaK KOMIAaHUH | B TeKyIuX (TIEPEMEHHBIX ) [IEHAX;

PPi — HHIIEKC [IEH TPOM3BOAUTEICH.

Tpebyercst MOCTPOUTH MPOTHO3 MPOJAK KOMITaHUU | B MOCTOSTHHBIX IieHax 1o |V kBaprana 2021
r. ¢ ucnoib3oBanueMm moaen ARIMA bokca-/>xeHkuHca.

3amgaua 20.

B caiine bal_eu.xls npuBenensl nanHbIe 0 MPOU3BOJCTBE, MOTPEOICHUH, YKCIIOPTE U UMITOPTE
pa3IUYHBIX PHEeproHocureneil (yrist u topda, celpoil HePTH, HEPTENPOAYKTOB, MPUPOIHOIO
rasa, AJIepHOM SHEPTUH, THIAPOIHEPTHH, T€OTEPMAILHON U COJIHEYHON YHEPrHH, OMOTOTUIHBA). B
daiine gdp_eu.xIs mpuBeneHs! nanHbIe 0 quHaMEKe peaibHoro BBIT EBpomnetickoro Coto3a.
Tpebyercs mocTpouts mporHo3sl 3HeproeMkoctd BBIT EBpormeiickoro Coro3a mo pazau4HbIM
sHeproHocutenssM Ha nepuoa 1o 2030 r. m caenatb BBIBOABI 00 M3MEHEHHHM CTPYKTYpBI
sHepreruueckoro Oamanca Espomeiickoro Coro3a. Mcmonb3ys ananTHBHBIE — METOJbI
IPOTHO3MPOBAHUS M  Y4YMUTHIBAs OallaHCOBBIE COOTHOLIEHUS MEXIy IPOU3BOJICTBOM,
noTpeleHneM, 3KCIIOPTOM U MMIIOPTOM, TpeOyeTcsl MOCTPOMTh MPOTHO3 CIpoca Ha MMIIOPT
EBpomneiickum Cor030M pa3ianyHbIX SHEProHOcUTeNel (B MEPBYIO odepeab — ChIpoil HepTHu U
HOpUPOJHOTro rasa) Ha nepuof 10 2030 r.

Samaua 21.

B ¢aiine gdp.wfl npuseneHs cienayromiye KBapTaabHbIC TaHHbBIC:

gdpr — peansubiii BBIT Poccun B mocrostHHBIX IieHax (1o 2014 r. — 0e3 ydvera JaHHBIX IO
Kpeimckomy denepampHoMy okpyry, ¢ 2014 r. — c BKIIOYEHHEM AaHHBIX MO KpbeiMckomy
benepanbHOMY OKpYTY);

brent — nena Ha HedTH Mapku Brent.

Tpebyercs:

- TMPOBECTH TpaUyUecKii aHaINU3 COTIACOBAaHHOCTH JUHaMUKH peanbHoro BBII Poccun u nen
Ha HE(Th;

- MPOBEPUTH TUTOTE3Bl O TOM, SIBIISIETCS JIM II€HAa Ha He(Th MpPUUYMHON To ['pelHmxkepy as
peansHOro BBII Poccun, a peansubiit BBII Poccnn — npuunHoi no I'peliHKepy A LEHbI HA
HE(Tb;

- OIICHUTH MOJIEJIh KOPPEKIIUU OIHUOKH, OTpakarolel 3aBUCUMOCTh TMHAMHUKHU peaiibHoro BBIT
Poccun ot nuHaMuku 1ieH Ha He(Th;
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- TpPOBEPUTH THUIOTE3y O TOM, MOBJIMIO JU BKIOueHHe B coctaB Poccum Kpbimckoro
(denepanbHOrO OKpyra M IOCJIEOBABIIEE 32 3TUM BBEACHUE PEKMMa CAaHKLIWN HAa M3MEHEHHE
ypoBHs peanbHoro BBII Poccuu;

- TIOCTPOHUTH MOJIEIBHYIO TpaekTopuro peanpHoro BBII Poccun B mpenmectByromue rojbl B
MIPEANOJI0KEeHUH, 4TO HaunHas ¢ 1 kBaprana 2004 r. nensl Ha HedTh Mapku Brent ctabuibpHO
nepxkanmuch Ha ypoBHe 30 gomr. CIIA 3a Gappenb, U CpaBHUTH €€ ¢ PaKTUISCKON TpaeKTopHuen
peansHoro BBII Poccuu;

- OIPEJENIUTh ONTUMHCTUYECKUHM, OKUAAEMBIN U IECCUMUCTUYECKUI MPOTHO3bl IUHAMUKU LIEH
Ha HedTh Mapku Brent u mocTpouTh COOTBETCTBYIOLIME MM MPOTHO3bI IWHAMUKHU PEAIbHOTO
BBII Poccun.

3amaua 22.

B ¢aiine usa_oil.wfl npuBeneHsl cienyonyue JaHHbIe:

gdpr — peansubiii BBIT CIIIA B OCTOSIHHBIX II€HAX;

wti — ieHa Ha HeTh Mapku WTI,

ppi — unaekc neH npousoauteneii CIIA.

Tpebyercs:

- MPOBEPUTH TUIOTE3bl O TOM, SIBISETCS JIM LieHa Ha HedTh mpuuuHOM mo ['peltnmkepy s
peanbHoro BBII CIIA, a peansubiii BBII CHIA — npuuunoii o I'pelinmxepy A 1eHbl Ha
He(Th;

- OLIEHUTH MOJIETh KOPPEKIIMU OMIMOKH, OTPAXKAIOIIEH 3aBHCUMOCTh TUHAMUKH peaibHoro BBIT
CHIA oT tMHAMHKH 11eH Ha HE(P T,

- MPOBEPUTH T'MIIOTE3Y O TOM, UMeN 1 MecTo mocie 2005 r. CTpyKTypHBII CABUI TapaMETPOB
MOJIEJIH.

3anava 23.

B oaiine dollar.wfl npuseneHsl ciaeayromme TaHHbBIC 110 HTOTaM €KEIHEBHBIX TOPTOBBIX CECCUH:
usdrub — kypc nosmmapa CIIA x poccuiickomy pyoJIio;

brent — uena Ha HedTr Mapku brent.

Tpebyercs:

- IPOBECTH TpaUuUecKuil aHaIN3 3aBUCUMOCTH Kypca nosapa CIIA k poccuiickomy pyOio oT
1IeH Ha He(Th;

- IPOBEPUTH 'MIIOTE3Y O KOMHTerpauuu kypca noiiapa CIIA kx poccuiickoMmy pyO:iaro U 11eH Ha
He(Th;

- OLEHUTb PErpecCMd KOMHTEIPALlMOHHOW B3aMMOCBA3M MeExAy KypcoMm pnoiutapa CIIA k
poccuiickoMy pyOito U 1IeHOM Ha HE(Th U MPOBECTU CPABHUTENIbHBIN aHAIN3 aJbTEPHATUBHBIX
cnenuuKanui;

- paccuuTaTh paBHOBecHBIN Kypc nomnapa CIIA k poccuiickoMmy pyOuiro Mpu pa3auyHbIX [EHAX
Ha He(Tb;

- OLIEHUTh MOJENb KOPPEKIUU OIIMOKH, OMHUCHIBAIOIIYI0 KPAaTKOCPOYHYIO JWHAMHUKY Kypca
nomnapa CIIA x poccuiickomy py0stro;

- IMPOBEPUTH TUIOTE3Y 00 AaBTOPETPECCHUOHHOW YCIOBHOW TI€T€POCKETACTUYHOCTH OCTATKOB
MOJIENId  KOPPEeKIMH OIIMOKM U TpU HEOOXOJUMOCTH NEpEOLEHUTh MOJENb C YYEeTOM
ABTOPETPECCUOHHON YCIOBHOM M€TEPOCKETACTUYHOCTH OCTAaTKOB.

3agaua 24.

B oaiine usdmod2.wfl mpuBeneHs! cienyromnye JaHHbIe:

usd — oomennsIii Kypc gomtapa CLIA k py0Oiio kK Ha KOHEIl MecsIa;

brent — nena na He(bTL MapKH brent Ha KOHEIl MecsA1a;

CPi — MHJEKC MOTPEOUTENBCKUX 1IeH Poccuu Ha KOHel MecsIa;

Cpi_usa — unjekc notpedutenbckux meH CIIA Ha koHel Mecsna;

eurusd - oOmeHHbI# Kypc eBpo k gosuiapy CIIIA Ha KoHel| MecsIa.

TpeOyercs:

- NPOBEPUTH TMIOTE3Y O CYIIECTBOBAHMM KOMHTETPALMOHHOW 3aBUCHUMOCTH MEXAY KypcoM
nosmapa CIIA k py6iro U ApyruMu MaKpOIKOHOMHYECKUMU (haKTOpaMu;
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- OILIGHUTb PETPECCHI0, OTPAKAIOUIYI0 KOMHTEIPAllMOHHYIO 3aBHCHUMOCTh MEXAYy KypCcoM
noiutapa CIIA k pyO:iro v IpyruMu MaKpOIKOHOMUYECKHUMHE (PaKTOpamu;

- IPOBEPUTH TUIIOTE3y 00 OTCYTCTBUU CTPYKTYPHOIO CABUTA MapameTpoB mojenu B 2014 r.;

- OIICHUTh MOJIENIb KOPPEKIUH OMIMOKH, OTPAaXAIOIIyI0 KPAaTKOCPOUHYIO ITUHAMHKY Kypca
noiutapa CIIA k pyO:aro npy U3MEHEHUH Pa3InYHbIX MAKPOIKOHOMUYECKHUX (haKTOPOB;

- OTpeAETUTh paBHOBECHBIN Kypc noiutapa CHIA k pyOiro mpu pa3iauyuHbIX 3HAYCHHUSIX LEH Ha
He(Th U IPYTUX MAKPOIKOHOMUYECKHUX (DaKTOPOB.

3anaga 25.

B oaiine stocks.wf1 nmpuBeneHbI ClieayrOIIUe JaHHBIC 110 [IEHAM 3aKPhITHS TOPTOBBIX CECCHIA:

rtsi — uanexc PTC (Poccus);

sp500 — uamexc S&P500 (CILA):

bvsp — unnexc Bovespa (bpasunus);

brent — riena Ha He)Th Mapku brent.

Tpebyercs:

- MPOBEPUTH THUMOTE3Y O CYLIECTBOBAHUM KOMHTETPALMOHHOW 3aBUCHMOCTH MEXIY HHICKCOM
PTC, nanexcamu pa3BUTHIX U pa3BUBAIOUINXCS (POHIOBBIX PHIHKOB M LIEHOH Ha HE(TH;

- OIICHUTH 10 JaHHBIM ¢ Havana 2007 r. nmo cepeauny 2016 r. MoAenb KOPPEKIIUU OLIMOKHU ISt
n3Mmenennii naaekca PTC;

- MPOBEPUTH THUIOTE3y 00 OTCYTCTBHUU aBTOPETPECCHOHHOM YCIOBHON TeTepOCKENACTHYHOCTH
OCTAaTKOB M TpU HEOOXOAMMOCTH TI€PEOICHUTh MOJENb KOPPEKIHUU OIIMOKH C yd4eToM
ABTOPErPECCUOHHON YCIOBHOM reTepOCKEeIaCTHUHOCTH;

- TOCTpPOUThH MporHo3sl auHamuku ubaexkca PTC Bo BTopoil momoBune 2016 — 2017 r. ¢
MCIIOJIb30BAaHUEM PA3NUYHBIX ClieNu(UKAIUA MOJIETH KOPPEKIHH OMIMOKU U COMOCTaBUTh X C
¢daktryeckoit fuHamukoi nuaexca PTC.

3agaua 26.

B ¢aiine monetar.wfl npuBeneHsl ClIeayONMe MECSYHBIC JaHHBIC MO dKOHOMHKE Poccuu u
BHEITHUM (DaKTOpaM ee pa3BUTHS:

brent — 1riena Ha HedTh Mapku brent;

M2 — neHexHsIit arperatr M2,

prod — unnekc puzngeckoro oobemMa MpOU3BOICTRA;

Cpi — MHJIEKC TOTPEOUTEILCKHX IICH;

usdrub — kypc nomnapa CIIA k poccuiickomy pyoio.

Tpebyercs:

- IPOBEPUTH THIIOTE3Y 00 OTCYTCTBUU KOMHTETPAIIMH PACCMATPUBAEMBIX MaKPOIKOHOMHUYECKUX
MEPEMEHHBIX;

- OICHUTh BEKTOPHYIO MOJENb KOPPEKIHH OIMMOOK, ONUCHIBAIOUIYI0  JIHHAMUKY
paccMaTpUBaEMBIX MAaKPOIKOHOMHUECKUX MEePEMEHHBIX;

- TOCTPOUTh M TIPOAHAIM3HPOBATH (YHKIMH HWMIYJIHCHOTO OTKIMKAa W JIEKOMIIO3HIIUU
JCTIEpCUN OUIHMOKU MPOTHO34;

- IIOCTPOUTH IIPOTHO3 pa3BUTHUA SKOHOMUKHM Poccum no xonma 2018 r., paccmarpuBas 1eHy Ha
He(Th U ACHEXHBIHN arperat M2 kak 5K30T€HHbIE IEpEMEHHbIE, a HHJEKChI (PU3NYECKOro oobeMa
MPOM3BOJICTBA M TMOTPeOUTENbCKUX IIeH U Kypc gojutapa CHIA k poccmiickomy pyOito Kak
9HJIOTE€HHBIE TTIEPEMEHHbIE.

Samaua 27.

B ¢aiine klein.wf1 npuBenens! criemyrorye rogoBbie qaHHbIE 110 SkoHOMHKE CIIIA:

Ch — moTpebaeHue;

w1 — 3apaboTHas miaTa 3aHATHIX B YACTHOM CEKTOPE;

W2 — 3apaboTHas TuIaTa 3aHITHIX B TOCYIapPCTBEHHOM CEKTOPE;

P — npuObLIb;

| — YUCThIC HHBECTHIINH;

K — 3amac xanurana;

Y — BaJIOBOM JOXO/I;
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€ — YaCTHBIN MPOIYKT;

tX — Hanoru Ha IPOIYKTHI,

g — rocy1apCTBEHHBIE PAaCXO/bI.

Ha ocnoBe cneundukanun mogenu | Kneitna tpeGyercsi OLEHUTh CHCTEMY OJHOBPEMEHHBIX
ypaBHEHUH, XapakTepusyolyo pa3zutue skoHoMuku CIIA, ¢ momompio 0OBIYHOTO METo/a
HaMMEHBIINX KBaJIpaTOB, JBYXIIArOBOr0 METOJa HAMMEHBIIMX KBaJpPaTOB M TPEXIIaroBOro
METOJIa HAMMEHBIIUX KBaJApaToB. Takke cielyeT MPOBECTH aHAJIU3 PACXOXKIICHUHN B 3HAUCHUSAX
OLICHOK ITapaMeTPOB MOJEIH, MOTYyYEHHBIX C UCIIOJIB30BAHUEM PA3TUYHBIX METOJIOB.

3agaua 28.

B ¢aitne macroecm.wfl npuBeieHbl clenyonre KBapTaabHbIe JaHHBIC 110 SKOHOMHKE Poccuu u
BHEIIHUM YCJIOBUSIM €€ Pa3BUTHSL:

br — niena Ha HedTh Mapku Brent;

Cpi — MHICKC MOTPEeOUTENLCKUX 1IeH Poccuu;

Cpi_usa — unjekc norpedutensckux eH CIIA;

CS — moTpeOIIcHHE;

€X — DKCIOoPT,

€XN — pacxo/ibl KOHCOJIUIUPOBAHHOTO Oro1KeTa Poccuu;

| — UHBECTULINY;

ibr — mporieHTHAs cTaBKa MOCKOBCKOT'O PhIHKA MEKOAHKOBCKUX KPEIAUTOB;

Im — uMmopT;

M2 — neHexHsbIi arperatr M2;

reV — 1oX0/16I KOHCOJIMUPOBAHHOTO OromkeTa Poccnu;

usdrub — o6MenHBI# Kypc py0ist k gomapy CIIA.

TpebyeTrcs OLEHUTH CHUCTEMY OJHOBPEMEHHBIX ypPAaBHEHHH, ONUCHIBAIOIINX JTUHAMUKY
noTpebyieHusl, UHBECTULIMH, SKCIOPTa, UMIOpTa, Kypca pyosns k gomtapy CIIIA, unnekca
NOTPEOUTENBCKUX II€H, MPOLEHTHONH CTaBKM MOCKOBCKOTO PBIHKAa MEXKOAHKOBCKHX KPEIWUTOB,
JIOXOJIOB M PacX0J10B KOHCOJUANPOBAHHOTO OIOJKETA.

Ha ocHoBe oneHeHHOW cucTeMBbl TpeOyeTcsi MOCTPOMUTH CIIEHApHbIE IPOTHO3BI Pa3BUTHUS
POCCHUICKON HPKOHOMHUKH TPU Pa3jMYHbIX BapuUaHTaX JUHAMHUKHU IIeH Ha HE(DTh U Pa3IMUHBIX
MOJX0/IaX K pean3aluu JCHEKHO-KPEIUTHOW IMOJMTHKHU (PETyTUPOBAHUIO TEMIIOB IMPUPOCTa
JIeHeXHoro arperara M2).

3amgaua 29.

B ¢aitne logit.wfl npuBeneHsl crnenyromue AaHHbIE 00 yY4acTHHKaX TOJOCOBAHUS IO MOBOIY
YBEJIMYEHUS HaJloTa Ha Coep KaHue mKoJ B ropone Tpos mrata Muunras:

pub — moceraer 1 X0Ts ObI 0JIMH PeOCHOK rOCYIAPCTBEHHYO IKOY;

priv — moceraer Jin XoTst ObI OJJUH PeOCHOK YaCTHYIO IIKOITY;

years — CpoK mpoXHBaHUS B JaHHOM paioHe;

teach — pabGoraet Jiu H30UpaTEh YUUTEICM;

INC — TOI0BOM TOXOJ CEMBH;

tax — yriaunBaeMbIil HAJIOT HA UMYIIIECTBO;

yes — moaaepsKa 11 H30upaTeb MOBBIIEHUE HAJIOTA.

TpeOyeTcst OLIEHUTH JIOTUT- U MPOOHUT-pErpeccun sl 0ObsICHEHUST (aKTOPOB, OMPEACTISIOIMINX
BbIOOp M30HMpaTens, a TaKkKe MOCTPOUTHh TpadUK 3aBUCUMOCTH BEPOSTHOCTH TOJOCOBAaHUS 3a
yBEIMYCHUE HAJIOTOB OT CPOKA TMPOKUBAHMS B JJAHHOM pailOHE TIPU CPETHEM YPOBHE OCTAIBHBIX
(baxTopoB.

3amaua 30.

B aiine tuna.wfl mnpuBeneHsl maHENbHBIC JaHHBIE O MpoAaXax TYHIA copra A u
KOHKYPHPYIOIINX COPTOB B HECKOJIBKUX Mara3uHax:

sales_a — o0beM mpoaxk TyHIIa copta A;

totsales — o6muii 00beM MpoIaK Mara3uHa;

regpr_a — 1eHa TyHuLa coprta A;

actpr_a - neHa TyHIa copta A ¢ y4eToM CKUIKU;
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feat_a — ycioBue pexiiaMbl TyHIIa cOpTa A B MarasuHe;

displ_a — ycioBue BBIKIIaJKU HAa BUTPUHY TYHIIa cOpTa A;

regpr_b — uena Tynua copra B;

actpr_b - nena tynia coprta B ¢ yuerom ckuku;

regpr_c — uexa TyHua copra C;

actpr_c - nena tysua copta C ¢ yueToM CKUJIKH;

regpr_d — uena TyHua copta D;

actpr_d - nuena tynia copra D ¢ yuerom ckuaku.

Jis o0bscHeHst 00beMa Ipojax TyHLA copra A TpeOyeTcsl OLlEHUTh MOJENHM IyJia, a TakkKe ¢
(UKCUPOBAHHBIMHU U CITydaiiHBIMU 3¢ exTamMu U BBIOpaTh U3 HUX HanOoJee MPenoYTHTEIbHYIO
110 YKOHOMETPHUECKUM KPUTEPUSM.

IIpuMepHbIe 3aJaHNs 1/ NOATOTOBKH K TeCTHPOBAHMIO:
1) ®yHkuMs pacnpenesieHns C1y4aiHON BEIMUMHBI TOKA3bIBAET
A) mpenen OTHOUIEHUsI BEPOATHOCTH IOMAJaHMsl CIIyyailHON BEJIMUYMHBI B HEKOTOPBIM MHTEpBal
K JUIMHE 3TOr'0 MHTEPBaJIa MPU CTPEMJICHUH JUIMHBI HHTEpPBaja K HYJIIO
b) BeposTHOCTH TOro, 4ro ciydyaiiHas BeJIMYMHA NPUMET 3HAYCHHE, MEHbIIee apryMeHTa
byHKIMHA
B) BeposTHOCTH TOro, 4TO cilydaiiHas BeJMYMHA NIPUMET 3HaAueHHe, OoJbllee aprymMeHra
byHKIMHA
') 3HaueHNe HOPMUPOBAHHOH NEPEMEHHON, COOTBETCTBYIOLIEE 3aJJaHHOM BEPOATHOCTH
2) Ykaxure, Kakue U3 CTaTUCTUUECKUX XapaKTEPUCTHK UMEIOT Ty K€ €IMHMIlY U3MEPEHUs, YTO
U UCXOJHbIE CIIyYaiHble BETMYMHbI
A) cpennee
b) nucnepcus
B) cpennexBanparnueckoe OTKIOHEHHE
I') ko3 purmeHT koppensuu
3) Vkaxure, Kakue W3 TNPUBEACHHBIX XAPAKTEPUCTUK BBIOOPKU SBIISIIOTCS HECMEIIEHHBIMU
OLICHKaMH COOTBETCTBYIOLMX [1aPaMETPOB I€HEPAILHON COBOKYITHOCTH
A) BeIOOpOUHas CpeHss
b) Bei6OpouHas aucnepcus
B) Be1OOpOYHas koBapuanus
I') BBIOOPOYHBIH KOA(DGUIMEHT KOPPETSILUU
4) Koa¢pduureHT nerepMUHALIIY XapaKTepU3yeT
A) 101110 IMCHepCUM HE3aBUCUMOM MEPEMEHHOM, 00bSICHEHHYIO YpPaBHEHUEM PErpeccun
b) nonto nucnepcun He3aBUCUMOM NEPEMEHHOM, HE OOBSICHEHHYIO YPaBHEHUEM PETPeCcCUn
B) nonto aucnepcuu 3aBUCUMOM NepeMeHHOH, 0OBSICHEHHYIO YPAaBHEHUEM PErpecCcuu
I') nonro aucniepcuu 3aBUCUMON MTEPEMEHHOM, HE 00BSCHEHHYIO YPaBHEHHEM PETPECCUU
5) Ilox roMOCKeIaCTUYHOCTHIO TOHUMAETCSI
A) OTCYTCTBHE CUCTEMATHUECKOTO CMEIIEHHUs CITy4aifHOTO 4jieHa
B) paBeHCTBO Aucnepcuy cay4aiHOTo WieHa BO BCeX HAOMIOIEHHUIX
B) oTcyTcTBHE 3aBUCMMOCTH MEX]Ty MOCIIEI0BATEIbHBIMU 3HAUEHUSAMHU CITy4aifHOTO 4jieHa
') cratucTryeckas He3aBUCUMOCTh CIYYalHOTO WieHa U O0BICHSIONIEH epeMeHHON
6) I1pu Hapymenun yetBepToro yciosus ['aycca-MapkoBa MeTO] HAUMEHbBILINX KBAJAPAaTOB J1aeT
A) HecmeleHHbIE U YPPEKTUBHBIE OIEHKH KOADDUITUEHTOB PETPECCHH
b) Hecmerennbie, HO Hedh(HEKTUBHBIE OIEHKH KO(D(PHUIIMEHTOB PErPecCuu
B) cMmenieHHbIe o1ieHKH KO GUITUEHTOB PErpeccuu
I') cocTositenbHbIe OTIEHKH KOY(PPHUITUEHTOB PETPECCUu
7) YKaxure, Kakue U3 NPUBEICHHBIX HUKE YTBEP)KIECHUN SIBIISIOTCSI BEPHBIMU
A) nucnepcuu OIEHOK KOA(PPHUIIMEHTOB PETrpeccHH MPsSMO MPONOPIUOHATIBHBI JTUCTIEPCUH
CIIy4aillHOTO WieHa
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b) nucnepcun orneHok Kod(pPUIMEHTOB perpeccuu oOpaTHO MPOMOPIHUOHATBHBI KBAAPATHOMY
KOPHIO U3 4nciia HaOIro1eHui B BEIOOpKE

B) nmucnepcun oneHok KO3(QQUIMEHTOB PErpeccH MpsMO MPOMOPLHOHAIBHBI BHIOOPOYHOMN
qucrepcun oObsACHAIOUIEH TepeMeHHON

I') nucnepcuu oneHOK KO3 (UIIMEHTOB perpeccrr oOpaTHO MPOIOPIHMOHAIBLHBI BEIOOPOYHON
JCTIEPCUN OOBSICHAIOLICH MTEpEeMEHHOMN

8) ITox cranmapTHOM OMMOKOHN KO3 (UIIMEHTA PErPecCUU TOHUMACTCS

A) cMerieHue OIeHKH KOd(UIHEHTa perpeccuu

b) Teopermyeckoe 3HaueHHE  CpPEAHEKBAIPATUYECKOTO  OTKJIOHEHHUS  pacrpeiesieHus
Ko dunmeHTa perpeccun

B) BeIOOpOUHas olleHKa CpeAHEKBAAPAaTUUYECKOT0 OTKJIOHEHUs pacrpeneieHust koddduurenta
perpeccuu

I') BBIOOpOYHAS OlLIEHKA t-CTAaTUCTUKH

9) [lox ypoBHEM 3HAYMMOCTH TOHUMAETCS

A) BepOSATHOCTb, C KOTOPOW IO pe3yibTaTaM MPOBEPKU THUIIOTE3bl OTBEPraeTcsi HCTUHHAsS
HyJIeBast THIIOTE3a

b) BeposTHOCTB, ¢ KOTOPOU MO pe3yibTaTaM MPOBEPKU TUIOTE3bl OTBEPraeTcs JIOXKHAS HyJeBas
THIIOTE3a

B) BeposITHOCTB, C KOTOpPOW MO pe3yJbTaTaM MPOBEPKU THIOTE3bl HE OTBEPraercs HMCTUHHAsS
HyJIeBasi THIIOTE3a

[') BeposSITHOCTH, C KOTOPOW MO pe3yJabTaTaM IMPOBEPKH TUIIOTE3bl HE OTBEPraeTcs JIOXKHAS
HyJIeBast THIIOTE3a

10) Ilpu pacuere KpUTHUECKOTO 3HAYEHUS {-CTATUCTUKH B XOJI€ IPOBEPKH FMIIOTE3bI O 3HAUCHUHU
K0d(pPHIIMEHTA PETPECCHH YUCIIO CTETIEHEH CBOOOABI ONpeIensieTcs Kak

A) 4ncio oOBACHSIONMUX TEPEMEHHBIX

B) guciio orieHnBaeMBIX MapaMeTpoB

B) pazHocTh MexIy 4ncIOM HaOIOJeHUH B BEIOOPKE M YMCIIOM OOBSICHSAIONIMX IEPEMEHHBIX

I') pasHOCTH MEX]ly UMCIIOM HaOJI0EHUI B BBIOOPKE U YHCIIOM OILIEHMBAEMbIX I1ApaMETPOB

11) Ecnu HyzneBas rumore3a OTBEpraercsi Ipu ypoBHE 3HAUMMOCTU 2%, TO MOKHO 3aKJIFOUYHTb,
YTO OHA

A) oTBepraercs npu ypoBHe 3HauUMocTH 1%

b) otBepraercs npu ypoBHe 3HaUMMOCTH 5%

B) npunumaetcs npu ypoBHe 3Ha4MMOocTH 1%

I') npunrMaeTcs npu ypoBHE 3HaUUMOCTH 5%

12) Ipu mpoBepKe TUIOTE3bI C UCIIOIB30BAHUEM OJHOCTOPOHHETO KPHUTEPHSI

A) KpUTHYECKOE 3Ha4YeHHE [-KpUTepUs MEHbIE KPUTHUYECKOTO 3HAaueHWs {-KpuTepus uis
IPOBEPKHU TUIOTE3bl C HMCIOJB30BAaHUEM JBYCTOPOHHETO KpPUTEpHUs NPH OJUHAKOBOM YpPOBHE
3HaYUMOCTH

b) xputnueckoe 3HaueHue t-KpuTepuss PaBHO KPUTHUECKOMY 3HAUYEHHUIO {-KpUTepHs Ui
NPOBEPKH TUTIOTE3bI C HCIIOJIB30BAaHUEM JIBYCTOPOHHETO KPUTEPHUS MPH OJHHAKOBOM YPOBHE
3HAYUMOCTH

B) kputnyeckoe 3HaYeHHE t-KpUTEpHs paBHO KBAaJPaTHOMY KOPHIO KPUTHUYECKOTO 3HaueHws -
KpUTEpHsl JUIsI TIPOBEPKH THUIOTE3bl C HCIOJIb30BAaHMEM JBYCTOPOHHETO KpPUTEpUs MpU
OJIMHAKOBOM YPOBHE 3HAYMMOCTH

[') xputudeckoe 3HayeHHe t-kpuTepusi OoOJbIle KPUTUYECKOrO 3HAUEHHs [-KpuTepus s
NPOBEPKH THUTIOTE3bI C HMCIIONB30BaHUEM JIBYCTOPOHHETO KPHUTEPHS NPH OJUHAKOBOM YpPOBHE
3HAaYMMOCTH

13) F-cratuctuka Ui TPOBEPKH HYJIEBOW THIOTE3bI 00 OTCYTCTBUH OOBACHSIOIIEH
CIOCOOHOCTH Y YPaBHEHUS PETPECCUU OMPEeNsieTCs Kak

A) OTHOIIIEHHE OCTAaTOYHOM CyMMBI KBaIpaTOB B pacyeTe Ha OJHY HE3aBUCUMYIO IIEPEMEHHYIO K
0O0BSICHEHHOW CyMM€ KBa/IpaTOB B pacueTe Ha OJJHY CTEIEeHb CBOOOIbI
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b) oTHomeHne ocTaTOYHON CyMMBI KBaJpaToB B pacyeTe Ha OJHY CTENeHb CBOOOIBI K
00BSICHEHHOW CyMME KBa/IpaTOB B pacueTe Ha OJHY HE3aBUCUMYIO IIEPEMEHHYIO

B) oTHOIIEHNE O0BSICHEHHON CYMMBI KBaJpaTOB B pacyeTe Ha OJHY HE3aBUCHUMYIO NIEPEMEHHYIO
K OCTaTOYHOH CyMMe KBaJIpaTOB B pacueTe Ha OAHY CTENEHb CBOOOIbI

I') oTHOMIEHHE O0BACHEHHOW CYyMMBI KBaIpaTOB B pacyeTe Ha OJIHY CTEIEHb CBOOOIBI K
OCTaTOYHOH CyMMe KBaJpaTOB B pacueTe Ha OJHY HE3aBHCUMYIO IIEPEMEHHYIO

14) t-xkpuTepuii A7 MPOBEPKU THUIIOTE3bI O PAaBEHCTBE HyJI0 Koddduimenra perpeccun u F-
KPUTEPHH JJIs1 IPOBEPKH THIIOTE3bl 00 OTCYTCTBUH OOBSICHSAIONIEH CHOCOOHOCTH y ypaBHEHHUS
perpeccuu

A) ABISIOTCS OSKBUBAJICHTHBIMU B ClIyd4ae [ApHOIO PETPECCHOHHOIO aHaiu3a Ipu
MCIOJIb30BaHUU JABYCTOPOHHUX KPUTEPUEB

B) sBnsIOTCS S5KBUBAJIEHTHBIMH B CIy4ae MapHOTO PETPECCHOHHOTO aHAJIN3a IPU MCIIOJIb30BAaHUH
OJIHOCTOPOHHUX KPUTEPHEB

B) sBuArOTCS SKBUBAICHTHBIMH B CIIy4ae MHO)KECTBEHHOTO PETPECCHOHHOTO aHalIM3a Mpu
MCIIOJIb30BaHUU JABYCTOPOHHUX KPUTEPUEB

') HE ABISAIOTCS SKBUBAJICHTHBIMU HH MTPU KAKUX YCIOBHSIX

15) 99-npoleHTHBIH JOBEPUTEIBHBIN HHTEPBAI

A) BXOIUT KaK IOJIMHOKECTBO B 95-IIPOLIEHTHBIN JOBEPUTEIbHBINA HHTEPBAJ

b) Bkitouaet B ce0s1 95-npoIIeHTHBII 10BEpUTEIBHBIA HHTEPBAT

B) wacTruno nepecekaercs ¢ 95-MpONEHTHBIM JOBEPUTEIBHBIM HHTEPBAIOM

') coBmamaeT ¢ 95-mpoLEHTHBIM JJOBEPUTEIBHBIM HHTEPBAIOM

16) Kakue TpeOOBaHMS B MOJIEIH PETPECCHOHHOTO aHAM3a MPEABSIBISIOTCS K PacIpeeICHUI0
CITy4aifHOTO YJIeHa &, a8 MIMEHHO K €ro MaTeMaTHueckomy oxuaanuio E(ei) u aucnepcun D(gi):
A) E(&i)=1, D(&i)=0?

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

B) E(&i)=0, D(ei)=02

I') E(ei)=1, D(&i)=0

17) Uto MUHMMHU3UPYETCS COTTIACHO METO/Iy HAMMEHBIIIUX KBaIPAaTOB

A) iZ;:(yi—Wz
B) iz:,lyi—?il

B) g(yi—f/i)
r) g(yi—x‘/i)z

18) TouHOCTh BBIOOPOYHBIX OLEHOK KOX(P(PHUIMEHTOB ypaBHEHHMsS MHOKECTBEHHOH perpeccuu
BO3pacTaer

A) npy yBEJIMYEHUH TUCIIEPCUU CIIyYalHOTO 4EHa

b) npu yBenuueHun uncia Habto1eHui B BEIOOpKE

B) npu yBennueHnnn aucnepcu 0ObICHSIIOMINX TEPEMEHHBIX

I') npu yBenuueHuu K03)pPUIMEHTOB KOPPEISIIMUA MEXAY OOBSICHSIIOUIMMH ITepEMEHHBIMU

19) ITox My IbTHKOJUTMHEAPHOCTHIO TIOHUMAETCS

A) HecTporas JIMHEHHas 3aBUCHMOCTb IIOCIEIYIOIIMX 3HAYEHMH CIy4allHOrO 4jeHa OT
MpeIbIIYIINX

Bb) Hectporas nuHeiiHass 3aBHCHMOCTb MEXIY OOBICHAIOIIMMH IEPEMEHHBIMH, BeAyllas K
MOJTyYEHHUIO HEHA/IEKHBIX OLIEHOK KO3 (UIIMEHTOB ypaBHEHNS MHOKECTBEHHOM perpeccuu

B) paBeHCTBO Aucnepcuu Cay4yaiiHOro YieHa BO BCeX HAOIIOIEHUSIX

I') paBencTBO KO3 PUITMEHTA JETEPMUHAIINH €TUHUIIC
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20) Cutyanusi, pu KOTOpOW [-TeCTBI JUIsl KaXI0H TMEePEMEHHON ypaBHEHHUS HE TO3BOJISIIOT
OTBEPrHYTh THUMOTE3y 00 OTCYTCTBHHM Y HHUX OOBACHAIOUICH crmocobHocTtd, a F-tect s
YPaBHEHMsI B LIEJIOM I[103BOJIAET OTBEPTHYTh HYJIEBYIO TUIIOTE3Y 00 OTCYTCTBUU OOBSACHSIOLICH
CIIOCOOHOCTH Y YPaBHEHUS B LIETIOM

A) HEBO3MOIKHA

B) BO3MOkHA IpU YCIOBUH, YTO OOBSICHSIOUINE IEPEMEHHBIE SBIISIOTCS HEKOPPEIUPOBAHHBIMU
B) Bo3MOXHa 1NpH  YCIOBUHM, UTO OOBACHSIOIIME HEPEMEHHbIE SBISAIOTCS  TECHO
KOppETUPOBAaHHBIMH

I') BO3MOXKHA IpPU YCIOBUU HCIOJB30BaHUA OJHOCTOPOHHETO KPUTEPHUsS M HEBO3MOXKHA IPHU
UCTIOJIb30BaHUH JIBYCTOPOHHETO KPUTEPUS

21) Tlpu BBemeHMM B YpPaBHEHHE PETPECCMU HOBOW TIEPEMEHHOM CKOPPEKTUPOBAHHBIN
KO3 PHULIMEHT IeTEePMHUHALIMU BO3pPACTAET, KOTIa

A) k03(p(UIUEHT perpeccuu NMpH 3TOW MEePEeMEHHON CTATUCTHYECKH 3HAYUMO OTIMYAeTCs OT
HYJI Ha YpOBHE 3HauuMoctu 1 %

b) ko3¢ dunment perpeccun npu 3Toil nepeMeHHON CTaTUCTUYECKH 3HAYMMO OTJIMYAETCS OT
HYJI HA YPOBHE 3HaUUMOCTU 5%

B) aGcomtoTHoe 3HayeHHe t-CTAaTUCTUKHU JUIsl MPOBEPKM TMIIOTE3bl O 3HaYeHUU Ko3(dduuuenra
npu 370 nepemeHHor Ho: f=0 Gomnpme 1 mo abcomroTHOM BemuunHe

I') aGconroTHOEe 3HaueHHEe t-CTAaTUCTUKM AJI MPOBEPKU TMIOTE3bl O 3HaYEHHUU Kod(duuueHTa
npu 370 nepemeHHor Ho: f=0 Gonpmie 2 mo abCoMOTHOI BeTHInHE

22) Ecnu B oneHMBaeMoe MO BBIOOPKE YpaBHEHHE PErpeccMd HE BKJIIOYACTCS NEepeMEeHHasd,
NPUCYTCTBYIOIIAs B HMCTUHHOW 3aBHCUMOCTH, TO TIIOJIyY€HHBIE OLEHKH Ko3(dduuuenTon
perpeccuu sBISIOTCS

A) HeCMeIEHHBIMH U YPPEKTHBHBIMH

b) HecMemenHbIMU, HO HEA(DPEKTUBHBIMH

B) cmemennbIMu

I') cBepxahekTuBHBIMU

23) Ecnam B oueHuBaeMoe IO BBIOOPKE ypaBHEHHE PETPECCHUU BKIIIOYAETCS NEepeMEHHas, He
OPUCYTCTBYIOIIAs B HMCTUHHOW 3aBUCHMOCTH, TO TIOJIyY€HHbIE OLEHKH Ko3(dduuueHTon
perpeccuu SIBISIOTCS

A) HecMeIeHHBIMH U 3P PEKTUBHBIMU

b) HecMmenieHHbIMH, HO HEA((HEKTUBHBIMU

B) cMemenHbIMU

I') cBepxadhekTuBHBIMU

24) OCHOBHBIM HEI0CTaTKOM aJTOPUTMOB OLIEHUBaHMS HEIMHEHHOMN perpeccuu siBisercs

A) GonbIiue 3aTpaThl BPEMEHH Ha MPOBEJICHNUE PAacUe€TOB

b) cnoxHocTh BeIOOpa onTUMaNIbHON (hOpMBI DYHKIMOHATIBHOM CrIeU(pUKAIIMA MOJIENIN

B) BO3MOXHOCTH TOJy4EHHS OIEHOK MapaMeTpPOB, COOTBETCTBYIOMIMX JIOKaJbHOMY, a HE
r7100aTbHOMY MUHUMYMY (DYHKIIUH OIINOKH

') HEeBO3MOXKHOCTH pacueTa CTaHJapPTHBIX OIHUOOK KO3 PHUIIEHTOB

25) KoapummeHT 31acTUIHOCTH ONPEeeTseTCs KakK

A) U3MeHeHHe pe3yIbTaATUBHOTO MPU3HAKa IPYU NU3MEHEHUH (aKTOPHOTO NMPH3HAKA HA €ANHUILY
B) npouenTHOE M3MEeHEHUE Pe3yIbTATUBHOTO MPU3HAKA NPU U3MEHEHUH (DAaKTOPHOTO MpHU3HAKA
Ha 1%

B) npousBoHast pyHKIIMHM 3aBUCHMOCTH pe3yJIbTaTUBHOTO MPHU3HaKa OT (PaKTOPHOTO MpHU3HAKa
') oTHOIIEHNE 3HAUEHUS PE3yIbTATUBHOTO MTPU3HAKA K 3HAYCHUIO ()aKTOPHOTO NPU3HAKA

26) Mozenb Buza i = o + P1 X + B2 X2 + ... + Pk X + & HaspIBaeTCa

A) HoIMHOMHUATBHON

B) norapudmuyeckn auHeHON

B) crenennoit

I') sxcrioHeHIMaIbHON

27) Mogenb Buaa Yi = Po + B1/ X + & Ha3pIBaeTCs
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A) OTMHOMHATIEHON

B) obparHoii THepOOTIUeCKOi

B) nmonynorapudmudeckoit

I') crenennoi

28) Mogens Buaa Iny = fo + B1 In X + & Ha3pIBacTCs

A) norapupmMUUecKy JINHEHHON

b) 060061menHoi TorapuMudecKoin

B) nonynorapudmuueckoi

I') crenennom

29) Ky6uueckas ¢ynxmms Vi = Bo + B1 X + P2 X2 + B3 X + & Moxker ObITh IpHBEAEHA K
JUHEHHOMY By C IIOMOIIBIO CIEIYIONINX MPeoOpa3oBaHU:

A) 3aMeHa IepeMEHHBIX

b) norapudmupoBanue ob6enx yactei ypaBHEHUS

B) 3amena nepeMeHHbIX U orapupMupoBaHue 00enux yacTe ypaBHEHUS

') uckroyeHue TUIIHUX TEPEMEHHBIX

30) st OIlEeHKM HEU3BECTHBIX MApaMETPOB B HEJIMHEWHBIX MOJEISAX HCIOIB3YIOT CIEIYIONINe
METO/IBI:

A) 3aMeHa epeMEeHHbIX

b) norapudmupoBanue obenx yacteil ypaBHEHUS

B) uckiroueHne TMITHUX TTEPEMEHHBIX

') u3Bnevyenne KBaApaTHOTO KOPHS

31) I'erepocke1aCTUYHOCTD OCTATKOB B PEIPECCUOHHBIX MOJIEISX 03HAYAET, YTO OHU UMEIOT
A) OIMHAKOBYIO IUCIIEPCUIO JIJIsl BCeX HAOI0IeHU

b) yBennuuBaromryrocs (yMEHBIIAIOUIYIOCS) AUCTIEPCUIO JI BCEX HAOIIOICHUN

B) onnnakoBoe MaTeMaTH4eCKOe OKUIaHKE ISl BCeX HAOII0CHHIM

I') yBenmumBaromieecs (yMEHBIIAIONIEECs ) MATEMAaTUUECKOE OXKHIaHHE JIJIsT BCeX HAOJI0ICHUIA
32) B ciydae retepockeJaCTUYHOCTH METOJ] HAMMEHbBILINX KBaJIPaTOB JaeT

A) HecMmenieHHbIe 1 9P PEKTUBHBIE OIEHKH KOIPPUIIUEHTOB PErpeccuu

b) Hecmemnennsie, HO Hedh(HEeKTUBHBIE OLIEHKH KOA(D(HUIIMEHTOB PErPECCHH

B) cMmemnienHble onieHKH KO3 GUIIMEHTOB PErpeccuu

I') cBepxaddpexTuBHBIE OLIEHKH KO3((HUIIMEHTOB perpeccuu

33) B3BemeHHbIN METOI HAUMEHBILINX KBAAPAaTOB OCHOBAH Ha

A) cinoxeHnn HaOII0IeHUH cO CpeTHEKBAAPATUUECKUMH OTKJIIOHEHUSIMH CIy4aifHOTO uJieHa
b) BerunTanuun U3 HaOIIOACHUN CpeTHEKBAAPATHUECKUX OTKIIOHEHUH CIIyyaifHOro WieHa

B) yMHOXeHMM HaOIr0/1€HUI Ha CpeIHEKBAIpaTHYECKUE OTKJIOHEHUS CIy4aifHOTO uiieHa

') nenennu HaOMIOIEHHIA HA CPETHEKBAAPATHUECKUE OTKIOHEHHUS CITyYaifHOTO YJIeHa

34) B ciydae aBTOKOppENALMH CITy4aifHOTO WieHa METO ] HAMMEHbBIIUX KBaPaTOB JaeT

A) HecMmenieHHbIE B (P PEKTUBHBIE OIEHKH KOA(PPUIIUEHTOB PErPeccruu

b) necmemennsie, HO HEI(D(PEKTUBHBIC OIIEHKU KOI(PPHUIIMEHTOB perpeccun

B) cmemienHble orieHKH KO3QGUIIUEHTOB perpeccuu

I') cBepxaddexTuBHBIE OLIEHKU KOA((HUIIMEHTOB Perpeccuu

35) Ilpu HaMMYKMK MOJIOKUTETFHOW aBTOKOPPEIIALINY CIIy4aliHOTO ujieHa cratucTuka JlapOuHa-
YoTcoHa npuHUMAaeT 3Ha4EHUs B TUara3oHe

A)or-1 100

b)or-2 100

B) ot 0 10 2

INor2 o4

36) Ilonpagka [lpaiica-YuHcTeHa MO3BOJISET

A) o1leHUTh 3HaUYeHUE KO PHUIMEHTA YACTHOM aBTOKOPPEIIALIUN BTOPOTO MOPSIIKA

b) ckoppekTupoBaTh O1EHKY cTaTHCTHKHU JlapOnHa-Y oTCoHa [j1s Citydasi, KOT/1a perpeccus
BKJTIOYAET JIATOBBIE OOBSICHAIONINE ITEPEMEHHBIE
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B) coxpanuts nepBoe HabI0ACHNE IPU peaTu3aliK IPOLEIyphl YCTPAHEHUST aBTOKOPPEIALIH
CIIy4ailHOTO Wi€Ha

I') nony4nuTh HECMEILEHHBIE OLIEHKU CTaHAAPTHBIX OLIMOOK

37) B xopo1io mogo0paHHON MOJIEH OCTATKH JTOJIKHBI

A) UMeTh HOpMaJIbHBIM 3aKOH pacrnpeieeHus C HyJIeBbIM MaTEeMATHYECKUM OKUJAAHUEM U
IIOCTOSIHHOW JUCIIEpCUE

b) ObITh HEKOPPETUPOBAHHBIMU

B) numeTh 3KCrIOHEHIIMANIBHBIN 3aKOH paclpeleIeHUs

I') OBITh XaOTUYHO pa3OpPOCaHHBIMU

38) CrauuoHapHbIEe BPEMEHHBIE PSAbl XapaKTEPU3YOTCS

A) OCTOSIHHBIM CpETHUM

b) nocrosiHHOI nucnepcueit

B) noctosiHHBIM 3Hau€HHEM YpOBHEH psla

I') nocTossTHHBIM 3HaYEHHEM IEPBBIX PA3HOCTEHN YpOBHEH psia

39) Ecnu BpeMeHHOH sl XapakTepu3yeTcs OTHOCUTEIbHO MOCTOSHHBIMHM T€MIIaMH IPUPOCTA,
JUISL €F0 aHAJIUTUYECKOTO BhIPaBHUBAHUS UCIIOIb3YETCS

A) nunelinas GyHKIUSA

b) norapudmuueckast pyHKuus

B) skcnonennuanbHas QyHKIHS

I') cunyconnanpHas QyHKIHS

40) Ecnu aMIumMTyzna ce30HHBIX KOJIEOAHUH BPEMEHHOrO psjia BO3pAcTaeT HpPU YBEIMUYCHUH
YpOBHEH psAJla, CE30HHOCTb OIUCHIBAETCS

A) anIuTUBHON MOJEIIBIO

b) MynpTUIIIMKAaTUBHON MOJIENbIO

B) norapudmudeckoii MoaeIbIO

I') cunyconanbHOM MOJETBIO

41) VYBenuueHue 3HAUYEHUI MapamMeTpoB ajanTalyy aJalTUBHBIX MOJIEJIeH MPOTHO3UPOBAHUS
PUBOJIAT

A) K IOBBILIEHHIO CKOPOCTHU PEaKLMU Ha U3MEHEHUE TeHCHLIUU

b) x 6onee rinagkoi GuIbTpaUM CIydyalHbIX OTKIIOHEHHUH

B) x yBenuueHHIo JOBEPUTEIBHOIO MHTEPBAja MPOrHO3a

I') K yMEHbILIEHUIO JTOBEPUTEIBHOIO HHTEpBajia MPOrHo3a

42) ApantuBHas ~ MoOJE€Nb  IPOTHO3UPOBAHMSA, YUMUTHIBAIOLIas JIMHEHHBIH TpeHI U
MYJIbTUIUIMKATUBHYIO CE30HHOCTb, Obla pazpaboTaHa

A) P.bpaynom

b) Y. XonTom

B) I1.Yunarepcom

I') I'.Teitnom u C.Beiymxem

43) AnantuBHas Mmojnenb nporHozuposanus [.Teina—C.Belimpka MOXET HCIONb30BaThCS IpU
MIPOTHO3UPOBAHUY BPEMEHHBIX PSJIOB, XapaKTEPU3YIOIIHXCS

A) TUHEWHBIM TPEHAOM U JJIMTUBHON CE30HHOCTHIO

b) nuHelHbIM TPEeHI0M U MYJIbTUILTUKATUBHON CE30HHOCTHIO

B) skcrnioHeHIIMaNbHBIM TPEHIOM U aJIUTUBHON CE30HHOCTHIO

') SKCTIOHEHITMATBHBIM TPEHIOM H MYJIbTHILTUKATHBHON CE30HHOCTHIO

44) OcnoBHoe npeumyiectBo moaenun ARIMA 1o cpaBHEHUIO C alalNTUBHBIMU MOJEISMHU
MPOrHO3UPOBAHUS COCTOUT B TOM, YTO OHA

A) HOCUT YHHBEpCAJbHBI XapakTep M aJeKBAaTHO ONMCHIBACT JIUHAMUKY OOJBIIMHCTBA
BCTPEYAOINXCS HAa MTPAKTHKE BPEMEHHBIX PSIOB

B) no3Bossier cTpouTh 10BEpUTENbHBIE HHTEPBAJIBI JJIs1 IPOTHO30B

B) yuuteiBaeT npuHIMI AUCKOHTUPOBAHUS HH(POPMALIUU IIPH TOCTPOESHUH ITPOrHO30B

') yauTbiBaeT ce30HHBIE KOJICOaHUs MPU IIOCTPOCHUH ITPOTHO30B

45) [Ipu3HakaMu CTallMOHAPHOTO BPEMEHHOTO PsiJia SBIISTFOTCS
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A) Hanmm4me TpeHaa

b) 3aryxaHue aBTOKOpPPENSIIMOHHON (DYHKITUH IPU YBEITUYCHUH J1ara

B) u3aMeHuMBOCTh aMIUIUTYbI KOJI€OAHUI YPOBHEH psiia Ha Pa3IUYHBIX €r0 y4acTKax

I') aBTOKOppENALINS OCTATKOB

46) B mporecce CKOMB3SIIEro CPeTHEr0 TEKYIUH YPOBEHb BPEMEHHOTO psijia OpMUpPYETCs Kak
A) cymMMa cpelHero ypoBHS psifia, CIy4alHOTO BO3JEHCTBHUS B JaHHBIM MOMEHT BPEMEHH U
JUHEHHON KOMOMHAIINY CITyYalHbIX BO3JICUCTBUI B IPEABIAYIINE MOMEHTHI BPEMEHH

b) cymma ciy4alilHOTO BO3/JCWCTBUS B JaHHBII MOMEHT BPEMEHH W JIMHEHHOW KOMOWHAIIUU
YpOBHEH pslia B IPEIbIIyIIMe MOMEHThHI BpEMEHHU

B) cymMa skcrioHeHIIMAIbHOW CpeIHEe YPOBHEH BPEMEHHOTO Psijia U CIy4aitHOTO BO3CHCTBUS B
JTAHHBIA MOMEHT BPEMEHH

I') cymma npenplnyiux ypoBHEH psaaa

47) Ecnu yactHas aBTOKOPPEJSAIMOHHAs (PYHKIIHSI CTAllHOHAPHOTO Mpoliecca pe3Ko oOpbIBaeTcs
Ha jiare 1, a aBTOKOppesiiinoHHasi GyHKIHUS IJIABHO 3aTyXaeT, TO UMEET MECTO

A) mpo1iecc aBToperpeccuy nepBoro mopsaKa

b) npornecc ckoab3411ero CpeJHEro NepBoOro nopsaKa

B) cMmemanHbIif poiiecc aBTOPErpeccuy — CKONB3SIIET0 CPEIHEro MEPBOro MopsiiKa

I') cnywaitHoe OGiyxnanue

48) B ciydae mpoliecca Ce30HHOTO CKOJIB3SIIET0 CPETHEr0 MEPBOro MopsiKa

A) aBTOKOppeSIMOHHAS (PYHKIUS TUTABHO 3aTyXaeT MOCJe Jiara, KpaTHOTO MEPHOy Ce30HHOCTH
b) wactHas aBTOKOppensUUOHHAs (YHKIHS IUJIAaBHO 3aTyXaeT IOCJe jara, KpaTHOro Hepuoay
CE30HHOCTHU

B) aBTokoppensimonHas (GyHKIUS JEMOHCTPUPYET NHUKH (BBIOPOCHI) Ha Jlarax, KpaTHBIX
NEePUOY CE30HHOCTHU

') vacTHas aBTOKOppeNALUOHHAs (PYHKIIHS TEMOHCTPUPYET MUKH (BHIOPOCHI) HA Jlarax, KpaTHBIX
NEepPUOY CE30HHOCTHU

49) Moaens GARCH otnuyaercs ot mogenmun ARCH

A) norapudmuyeckon crienuduranue

b) ucnonpzoBanueM IarupoBaHHBIX 3HAYCHUN YCIOBHOU JUCTIEPCUU

B) yuetom acummeTrpuuHOM peakuuu Oyaylied AUCIEPCUM HAa TEKYIIHUE TMOJIOKUTEIbHBIE U
OTPHULIATENIbHBIE OTKIOHEHHUS

I') ucnonwszoBanuem t-pacmpenenenuss CTpIOJEHTAa [JIi MOJETUPOBAHUS paclpeeeHus
OCTaTKOB

50) HaubGonee mmpoko ucnoinszyemoi crierudpukanueit monenn GARCH sBnsercs

A) GARCH(1,1)

b) GARCH(2,2)

B) GARCH(0,1)

I') GARCH(1,0)

51) Ilo cpaBHEHHIO C HOpPMalbHBIM pacrpeneneHuemM ocratku mnpouecca GARCH
XapaKTEePU3YIOTCS

A) Gomee «OCTpOii» BEpIIMHOM

b) Gonee «Tymoi» BepImIMHON

B) Gonee «ierkumMm» XBOCTaMU

') Gonee «TsHKEBIMIY) XBOCTAMU

52) IMapametpsl mogenu GARCH oniennBatorcs

A) 0OOBIYHBIM METOJIOM HAMMEHBIITUX KBAIPATOB

b) B3BEIIEHHBIM METOIOM HAMMEHBIIIUX KBAPATOB

B) MeTonoM HHCTpyMEHTATBHBIX TTEPEMEHHBIX

') MeTo10M MaKCUMAaITBLHOTO MPABIOMIOA00MS

53) «DddexT poraaray B Mmoaensx GARCH npenycmarpuBaet

A) OJIOKUTENBHYIO KOPPEISALHUIO TEKYIIEH BOJATUIBHOCTH C TEKYIIEH JOXOIHOCThIO

b) oTpuiarenbHy0 KOppensmuio TEKyIeH BOTATUIILHOCTH € TEKYIICH T0XO0HOCTHIO
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B) nmonoxurenbHy0 KOppesiuio Oyayiiei BOJaTHIBHOCTH ¢ TEKYIIEH JOXOTIHOCThIO

I') orpunaTenbHy0 KOppesLuio Oyayiiel BOIaTUIbHOCTH C TEKYIIEH TOXOIHOCTBIO

54) OtnmruurtensHO# ocooeHHOCThI0 Moaen GARCH-M sBnsercs

A) UCTIOIb30BaHUE YCIOBHOM IUCIIEPCUM B YPABHEHUH I YCIIOBHOTO CPEIHETO

b) acuMMeTpUYHOCTh peaKkLMU YCIOBHOM IUCIIEPCUU Ha IOJIOKUTENIbHbIE U OTpULIATEIbHbIE
OTKJIOHEHUS

B) HEBO3MOKHOCTB MOTY4EHUS OTPULIATENBHBIX IPOrHO3HBIX 3HAUEHUH yCIOBHOH nucnepcun

I') ornuuue pacnpeneneHus: OCTaTKOB OT HOPMaJIbHOI'O

55) Monens Buga Yi= Po + B1 Y1+ P2 Xt + & Ha3pIBaeTcs

A) MOJIEITBIO KOPPEKITUU OITHOKHI

b) Mozenbro yacTUUHON KOPPEKTUPOBKU

B) aBTOperpeccnoHHON MOJENbIO paCIPEIEICHHbIX JaroB

') MOeTIbI0 BEKTOPHOM aBTOPErpeccuu

56) Moxens Buaa Yt = Po + B1 Y1+ B2 Xt + B3 Xt-1 + € Ha3pIBaeTCs

A) MOJIEITBIO KOPPEKITUHU OLTHOKH

b) Monenbio yacTUYHON KOPPEKTUPOBKU

B) aBTOperpeccuoHHOI MO/IEbIO paclpeIeICHHBIX JIarOB

') MozeNIbI0 BEKTOPHOI aBTOpPErpeCcCUn

57) OueHuBaHUE PErPECCHOHHOM 3aBHCUMOCTH MEXIYy JABYMS HE3aBUCHUMBIMH IpOLECCaMU
CIIy9aifHOTO OJTy’>KIaHUSI OOBIYHO JacT

A) HU3KHE 3HAYCHHS KO3 PUIIMCHTA IETEPMUHAIINN

b) Bricokue 3HaYeHus1 K03 punmeHTa qerepMuHaIiu

B) Hu3kue abcontoTHbIe 3HaYeHUs t-CTaTUCTUKH

') au3kue 3HaueHus cratuctuku JJapouna-Yorcona

58) Ilepemennas X sBnsieTcs npuuuHoOi o ['pelHmkepy it mepeMeHHon Y, eciiu

A) K03QpueHT koppensiuuu nepeMeHHbIXx X 1 Y CTaTUCTUYECKU 3HaYMMO oTiandaercs ot 0

b) narupoBanHble 3HaUeHUs NTepeMeHHON X 00J1afjal0T CTAaTUCTUYECKH 3HAYMMOM 00BbACHSIOIIeH
CIIOCOOHOCTBIO B MOJIEJIH, BKJIIOUAIOIIEH TaK)Ke JaripOBAaHHbIE 3HAUEHUS IEPEMEHHON Y

B) nepemennbie X 1 Y KOMHTEIpUPOBaHbI

I') perpeccus nepemenHo# Y 1o nepeMeHHoM X He SBIsIeTCs JOKHOU

59) Iponeccel Yt u Xt ABISIOTCS KOUHTETPUPOBAHHBIMU, €CIIN

A) k03P GUIUEHT KOPPEILUN MEXAy NEPBBIMU pa3HOCTIMH IpoieccoB Xt u Yt craTucTuuecku
3HaYMMO oTinyaercs ot 0

b) mpoueccel Yt m X cralmoHapHbl, HO CYyIIECTBYEeT MX JIMHEilHas KOMOWHalWs, KOTopas
ABJIIETCS. HECTALlMOHAPHOM

B) nmpouecchl Yt u Xt HecTalMOHapHBI, HO CYIIECTBYeT UX JIMHEHHAas KOMOWHAIMs, KOTOpas
ABJIIETCS CTALIUOHAPHON

I') nepemennas Xt siBnserca npuunHoil no ['peliHmkepy 11 nepeMeHHoM Y, a mepeMeHHast Yt —
npu4rHoii o ['peltHxepy 11 nepeMeHHoM Xt

60) Ecnu niportecchr Xt 1 Yt KOMHTETPUPOBAHBI, TO OLIEHKH PETPECCHOHHON 3aBUCUMOCTH Yt OT
Xt, mosryuenHsle 00br4HbIM MHK, sBrisitoTcst

A) TO)XHBIMU

b) cMemeHHbpIMU

B) cynepcocrostensHBIMEI

I') HeadhexTuBHBIMU

61) MakcuManbHOE YMCIIO HE3aBUCUMbBIX KOMHTETPUPYIOIIUX COOTHOIICHHUHN JUIs CHCTEMbI U3 K
NIEPEMEHHBIX PABHO

A) k-1

b) k

B) k+1

I') k+2
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62) IlepemeHHBIC, 3HAYEHHS KOTOPBIX OMNPEACIAIOTCA B pPE3ylbTaTe PEIICHUS CHUCTEMBbI
OJIHOBPEMEHHBIX YPaBHEHUH, HA3bIBAIOTCS

A) PK30T€HHBIMU

b) sHnorennbiMu

B) npenonpeneneHHbMu

') uHCTpYMEHTAIbHBIMU

63) YpaBHEHUs, B KOTOPbIX OTPa)K€HA CXEMa OINpE/IeeHUs 3HAUYCHUI SHI0T€HHBIX EPEMEHHBIX
UCXOJs U3 3HAUEHUN IK30I€HHbBIX U IIPENONPEIEIICHHBIX IEPEMEHHBIX, HA3bIBAIOTCS

A) cTpyKTypHBIMHU

b) noBenenueckumu

B) croxactuueckumu

I') mpuBeneHHbBIMU

64) OueHku, Nody4aeMble B pe3yJbTaTe NPUMEHEHUS OOBIYHOTO METO/Ja HAMMEHBIINX
KBaJIpaToB Ul OLICHUBAHUS CTPYKTYPHBIX YPaBHEHHUM CHCTEMBI, SBIISIOTCS

A) cMeleHHBIMI

b) HecocTosTenbHBIMU

B) cynepcocrosrensHbIMU

I') cocTosiTenbHBIMU

65) CBoiicTBamMu XOpoIlel HHCTPYMEHTATIBHOU MEPEMEHHOM SIBIISIFOTCS

A) TecHast KOpPEIMPOBAHHOCTH ¢ IPOOJIEMHOM 0OBSICHSIOIIEH ITepeMEeHHON

b) oTcyTcTBHE KOPPETUPOBAHHOCTH C MPOOIEMHON OOBICHSAIOLIEH epeMeHHON

B) TecHast koppenupOBaHHOCTH CO CIIyYallHbIM YWICHOM YpaBHEHUS

') oTcyTCTBHE KOPPEIUPOBAHHOCTH CO CITy4aifHBIM YJICHOM YPABHEHUS

66) Eciu Ha ocHOBe K03()(pHUIIMEHTOB NMPHUBEICHHBIX YPABHEHUH MOXKHO TOJYYHUTh HECKOJBKO
BO3MOYKHBIX BAapUaHTOB 3HAYEHUH KOA(POHUIMEHTOB CTPYKTYpPHBIX YpaBHEHHUH, TO MCXOAHAs
CUCTEMa Ha3bIBaeTCs

A) upeHtudupyemoit

b) Heunentupunupyemoit

B) cBepxunentupunupyemoit

I') nepeonpeneneHHoOM

67) Heo6ocHOBaHHOE BBEICHNE B MO/IE€Ib U30BITOUHBIX SK30I€HHBIX IEPEMEHHBIX PUBOIUT
A) K yTpaTe UASHTUPUIUPYEMOCTH YpaBHEHUI MOeIn

b) x pocTy cTannapTHBIX OIIMOOK KO3 (UIIMEHTOB

B) k pocty t-craTucTiK KO3)PUIHEHTOB

I') x HapymeHuto ycnoBuit TeopeMsl ['aycca-MapkoBa

68) K Mmozenssm OMHApHOTO BHIOOpPA OTHOCAT

A) Mozienb TMHEHHON perpeccuu ¢ PUKTUBHBIMU EPEMEHHBIMU

b) norur-monens

B) npoOut-monens

I') 06001IeHHBII METOT HAMMEHBIITUX KBAIPaTOB

69) Ecnu 3aBucuMast nepeMeHHast sIBJIsIeTCs LIEH3YpUPOBAaHHOM, TO CJIELYET UCIIOJIb30BATh
A) MeTO/1 HAMMEHBIIINX KBAAPATOB

b) B3BelIeHHBINH METO HAUMEHBIITNX KBAJPaTOB

B) ToGut-mMozens

I') morur-moxaenn

70) IIpo6GuT-Mo1eTTh OCHOBaHA HAa MCTIOJIb30BaHUHT

A) HOPMaJIBHOTO pacIpeIEIeHUs

b) norucruyeckoro pacnpeneneHus

B) paBHOMEpHOTO pacnpeneneHus

') 3KCTIOHEHLIMANBHOTO pacpeeIeHUs

71) Ecnu 3aBucuMasi nepeMeHHasi IpUHUMAET TOJIBKO /1B 3HAYEHMSI, TO IPUMEHSIOT

A) Mozienb TUHEHHOH perpeccuu ¢ GUKTUBHBIMH ITIEPEMEHHBIMU
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b) norur-monens

B) npobut-monens

I') TobuT-mMOe71H

72) Be16opka Ha3bIBaeTCs IEH3YPUPOBAHHOM, €CITN

A) npousBe/ieHa TIIATEJIbHAS POBEPKA JaHHBIX

B) BrIOOpKa mpou3BeieHa U3 YacTH COBOKYITHOCTH, YIOBJIETBOPSIONICH 3aJaHHOMY YCIJIOBHUIO

B) nyst wactu HaGMI0IeHUH 3HAUYCHHE 3aBUCUMOM TTEPEMEHHON HEM3BECTHO

') ucripaBnieHs! TpyOble OMIMOKY TPU BBOJIE TAHHBIX

73) HenocraTku JIMHEHHON BEPOSTHOCTHOM MOJIEIH 3aKJIFOYAIOTCS B CIICAYIOIMIEM

A) K03(hGUIIEHTHI MOJIENIN HE MOAJAI0TCA IPOCTON UHTEPIIPETALIH

b) He BBINONHAIOTCS NpeanooxkeHus Teopemsl ['aycca-MapkoBa

B) nmpenckasanHoe 10 MOJIEIN MPOTHO3HOE 3HAUEHUE MOXKET BBIXOAUTDH 3a MPEAEIIbl HHTEpBAIa
[0;1]

') k03 huIMeHTH MOIETH HENTB3s PACCYUTATH C MTOMOIIBIO CTAHIAPTHBIX MIPOTPaMM

74) B ciydae MoienI MHO>KECTBEHHOTO BBIOOpA

A) 3aBrcHMas IEpEMEHHAas SABJISETCS] HEPEPHIBHOM

b) 3aBucumas mnepemMeHHas SBISETCS IUCKPETHOM, HO NPUHUMAET OIHO M3 HECKOJIBKHX
BO3MOJKHBIX 3HAYCHUI

B) 3aBucumas nepeMeHHas MOXeT IPUHUMATh OJTHOBPEMEHHO HECKOJIbKO 3HaUEHU

I') B MOJieny PUCYTCTBYET HECKOIBKO HE3aBUCUMBIX IEPEMEHHBIX

75) B ciydae Mozaenu ynopsiioueHHOI0 MHOKECTBEHHOT'O BbIOOpa

A) anbTepHATHBBI HEJIB3S YIOPSAJOUYUTH MO CTENEHU MTPEANIOUYTUTEILHOCTH

b) nanHble OTCOPTUPOBAHBI IO IpyIIIAM

B) anbTepHaTHBBI €CTECTBEHHO YHOPSA0YEHBI

') anpTepHATUBBI YHOPSIOUEHBI 10 YHCIEHHOCTH COOTBETCTBYIOIIMX IPYII B BBIOOPKE

76) PerpeccruoHHble MOJIEH JUIsl TAHETBHBIX TaHHBIX MOYKHO IPUMEHSTh

A) 11 TOTO, 4TOOBI COMOCTABUTH PE3yJIbTAaThl HECKOJIBKUX HE3aBUCUMBIX UCCIIEOBAHUMN

b) nns aHanm3a HECKOIBKUX BPEMEHHBIX PSJIOB

B) ecnum wumerorcs naHHble 00 OJHOM M TOM Y€ MHOXKECTBE OOBEKTOB 3a HECKOJIBKO
MOCJIEI0BATEIbHBIX TAKTOB BPEMEHHU

I') ecu cCOBOKYIHOCTh pa3dbHTa Ha HECKOJIBKO YacTei

77) llanenbHBIE TaHHBIE HA3BIBAIOTCS COATAHCUPOBAHHBIMH, €CIIH

A) yncno HabIOACHUH PEBOCXOANUT YHUCIIO MEPHOOB BPEMEHU

b) ecTb 1aHHBIE POBHO 3a JiBa NEpHOJa

B) uncio 06bexkToB HAOMOACHUS IPEBOCXOIUT YHCIO HE3aBUCHMBIX IEPEMEHHBIX B MOJIEITH

I') B JaHHBIX HET MPOMYCKOB, NPUCYTCTBYIOT JaHHbIe 00 N 00bekTax 3a T neprnos0B BpeMeHH
78) Monens ¢ pukcupoBaHHBIMU 3(h(heKTaMu J1Isl TAaHEIbHBIX JAaHHBIX JOITYCKAeT

A) U3MEHYMBOCTh UHAMBHUAYAIbHBIX 3()()EKTOB BO BpeMEHU

b) nu3smeHunBOCTH MHIMBUAYAIBHBIX 3()()EKTOB B IPOCTPAHCTBE

B) 3aBucHMOCTh MHIUBUYATbHBIX YPPEKTOB U CIydallHBIX OLUTHOOK

') 3aBUCUMOCTb WHAUBUIYATbHBIX 3PPEKTOB U OOBACHSIIOMINX TEPEMEHHBIX

79) IlpeumyriecTBaMu MOJEIH CO CIyYallHBIMH S(PEeKTamMu MO CPaBHEHUIO C MOJIETBIO C
(buKCUpOBaHHBIMU P HEKTaAMU SBISIOTCS

A) BO3MOXKHOCTh OLICHUBAaHUS KO3(PPUIIMEHTOB MPU MEPEMEHHBIX, 3HAUEHUS KOTOPBIX OCTAIOTCA
MOCTOSIHHBIMHU ISl OTZIE€IbHBIX PECIIOHIEHTOB

b) BO3MOKHOCTH UCIIOJIB30BAHUSI OOJIBIIETO YHCIIa CTENeHe CBOOOIbI

B) s dexTrBHOE penieHre mpodaeMbl aBTOKOPPEISAIIMHA OCTaTKOB

I') »ddextuBHOE pemieHne npPoOIEMbl 3aBUCUMOCTH HHAUBUAYAIbHBIX 3(PQPEKTOB OT
OOBSICHAIOIIUX IEPEMEHHBIX

80) YcmoBusAMH MPUMEHEHHS MOJICIH CO CITyYalHBIMU d(DPEKTaMu SIBISIOTCS

A) BO3MOXKHOCTh PACCMOTPEHHSI MHAWBUIYAIbHBIX 3()()EKTOB KaK B3STHIX CIy4YailHbIM 00pa3oM
U3 TeHEePaJIbHON COBOKYITHOCTH C JAHHBIM pacIpeesieHuEM
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b) HezaBuCMMOCTh MHAMBUAYATBHBIX 3()(PEKTOB OT BKIIOYEHHBIX B ypaBHEHHE OOBSICHSIOIIMX
MIEPEMEHHBIX

B) orcyTcTBre uHaUBUIYanbHBIX 3P PEKTOB, crienupuIecKuX Uit OTACIbHBIX PECIIOHICHTOB

') oTCyTCTBHE aBTOKOPPEINALIUU OCTATKOB

81) B ciydae KOppeKkTHO crnieruUIIMPOBAaHHON MOJIEIN CO CIIyYalHbIMH 3 (heKTaMu OCHOBHOM
po0JIeMOil OLIEHUBAHUS SBIISIETCS

A) reTepocKeacCTUYHOCTh OCTATKOB

b) aBTOKOppENALINA OCTATKOB

B) HenuHelHOCTD cnenupuKanum

') xoppensiust MeXAy OOBSCHSIIONUMU MIEPEMEHHBIMU U CITyYallHBIM YWICHOM

82) lns BwIOOpa Mexay crnenuduranyend co ciaydailHbIMH d(dekramu U cnenudukanuen ¢
¢duKcupoBaHHBIMH P (HEKTaMH UCTIOTB3YETCS

A) Tect bpoiima-ITarana

b) Tect Yoy

B) Tect Xaycmana

I') Tect Vaiita

IIpumepHBbIe TEMbI Y4eOHBIX HCCJIEA0BATEIBCKUX IPOEKTOB:

1.0Onenka BIUSHMS JEHEKHO-KPEIUTHOM monuTuku banka Poccum Ha TMHAMMKY OCHOBHBIX
MaKpO3IKOHOMHYECKHX MOKa3aTelIeH.
2.CueHapHbIi IPOTHO3 IMHAMUKH Pa3BUTHS POCCUICKON 3KOHOMHUKH.
3.01enka paBHOBECHOTO M (pyH/IaMEHTaIbHO 0OOCHOBAHHOTO 3HAYEHUs OOMEHHOTO Kypca pyois
k noapy CIIA u eBpo.
4.0uenka 3¢ dexra nepeHoca 0OMEHHOTO Kypca B IICHBI B POCCUICKON SIKOHOMHUKE.
5.AHanu3 BIMAHUS BHEIIHUX (PAKTOPOB HA TUHAMUKY POCCUHCKOTO PhIHKA aKIHi.
6.AHanu3 MpoIecca yCIOBHON KOHBEPTCHITUH YIKOHOMHK POCCUMCKUX PETHOHOB.
7.AHanu3 mporiecca ycI0BHOW KOHBEPT€HLIU B MUPOBOI 2KOHOMUKE.
8.0nenka 3¢ (heKTUBHOCTH MHBECTUIIMOHHOW MOJIUTUKU OPTraHOB BiIacTU cyOBekTOB Poccuiickoit
®denepanuu.
9.IlporHo3 snepreruyeckoro Oananca EBpomnelickoro Coro3a u cripoca Ha UMIOPT POCCUMCKUX
sHeproHocuresnei Ha nepuof 1o 2030 r.
10. Ilporno3 »sHepretuueckoro OamaHca Kwurtas u copoca Ha HMMIOPT POCCUHCKHUX
sHEeproHocuresnei Ha nepuof 1o 2030 r.
11.0nenka ¢pakTopoB, BIUAIOMINX HA HHHOBAIIMOHHYIO aKTUBHOCTD MTPEANPHUSITHI.
12.0uenka 3¢ eKTUBHOCTH UHBECTHLIMI B MOJydeHHEe 00pa30BaHus (C KOHKpETU3alue ypoBHs
o0pa3oBaHus).
13.ITocTpoeHne reJOHUCTUYECKOTO UHJIEKCA LIEH HA IEPCOHAIbHBIE KOMIIBIOTEPHI.
14.BpIsiBlieHHE HEJOOLEHEHHBIX M MEpPEOlICHEHHBIX (DMHAHCOBBIX aKTUBOB C HCIOJb30BaHHUEM
CPAaBHUTEIBHOIO MOAXO0/A.
15. Monenp OlleHKH CTOMMOCTH KBAPTUP C UCIOJIb30BAHNEM CPABHUTEIBHOIO MMOAXO/A.
16. Mopnenb MNPOrHO3UPOBAHUS HMHICKCOB pPBIHKA HEABWKHUMOCTH C Y4YETOM BIHSHUSA
MaKpO3IKOHOMHYECKHUX (PaKTOPOB.

[To mHUIIMATHBE MarkucTpaHTa MOXET ObITh chopMUpOBaHa apyras Tema, BbI3bIBAIOIIAs Y
HEro MHTEpEC, pacKpbITUE KOTOPOH TpeOyeT MCIOJb30BAHUS COBPEMEHHBIX IKOHOMETPUUECKUX
METOJIOB.

4.3.1. IlepeuyeHb KOMIETEHIHUI ¢ yKa3aHHeM 3TanoB X (opMuUpoOBaHHS B Mpolecce
ocBOeHHMsI oOpa3oBarejibHOW mporpammbl. [loka3aTreau ¥ KpUTepUM  OLEHWBAasi
KOMIIETeHIUI ¢ y4eTOM 3Tana ux (popmupoBanus

Kon HanmenoBanue Kon HaunmenoBanue JyTarna
KOMIIETEHIINN | KOMIIETEHIINNA Jramna OCBOEHHS | OCBOECHUS KOMIIETEHIINH
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KOMIICTCHIIN

YKOC-1 CIIOCOOHOCTH YKOC-1.2 CnocoOHOCTB MIPOBOJIUTH
IPUMEHSTh KPpUTHYECKUH  aHaIM3 M|
KPUTHYECKUI aHanu3 u COIIOCTABJICHUE  OCHOBHBIX
CUCTEMHBIN NIOAXOM IS SKOHOMHYECKHUX KaTEeropui u
peLeHus 3aKOHOB pa3InYHBIMU
poeCCHOHATBHBIX IIKOJIAMH C LENbI0 PELICHUS
3aj1a4 npogecCuOHAIbHBIX 3aJa4
YKOC-2 CIIOCOOHOCTh YKOC-2.3 CIOCOOHOCTh pa3padaThiBaTh
IIPUMEHATh MPOEKTHBIN U peaan30BbIBATH
MOJXOA TpU PEIICHUH HCCIIEI0BATENLCKUE
po¢eCCHOHATIBHBIX IPOEKTHI,
3aja4 peycMaTpUBAIOIIHe
UCIIOJIb30BaHUE
HYKOHOMETPHUYECKHUX METOJIOB
YKOC-4 CIIOCOOHOCTD Kk | YKOC-4.2 CIIOCOOHOCTh  OCYULIECTBIISTh
KOMMYHUKAIIH B cbop ucxomHoU HH(pOpMaHH
YCTHOM W HUCbMEHHOU JUI TIPOBEICHHUS aHalIM3a U
dopmax Ha PyCCKOM H IPEACTaBIATh UTOTOBBIE
MHOCTPAHHOM  f3bIKaX pe3yJbTaThl
UL pelieHus  3aj1ad UCCIIEIOBATEIIbCKUAX
npogeccuoHaIbHON IPOEKTOB,
JeSTEeTbHOCTH IpeayCMaTPUBAIOIINX
UCII0JIb30BaHUE
HYKOHOMETPHUYECKUX METOJIOB
YKOC-5 ciocobHocTh pabdotats | YKOC-5.2 CIocOoOHOCTh BECTH paboTy B
B KOJUIEKTHBE B cdepe KOMaH/I€ TPU BBHIOJIHEHUH
cBOeH UCCIIe/IOBATENILCKOTO
npo¢ecCuoHAIBHOM MPOEKTA,
NesITeIbHOCTH, IpeayCMaTpPUBAIOLIETO
TOJIEPaHTHO WCTIOJh30BaHUE
BOCTIPUHUMAsI HSKOHOMETPUYECKHX METO/I0B
COITMAIIbHBIE,
THUYECKHE,
KOH(ECCHOHAIbHBIE U
KYJIbTYpHBIE pa3INyus
Kopn srana HaumenoBanwue sramna [Tokazarens CpenctBa (MeTO/bI)
OCBOCHHS OCBOCHHS OILICHUBAHUS OLICHUBAHHSI
KOMIIETEHIIH KOMIIETEHIH
"
YK OC-1.2 3HaHME COEP KAHUS CriocobeH oleHHBaTh | DK3aMeH B YCTHOH (Gopme 1o
CriocoOHOCTh | CIEAYIOMINX MOHITHN M [ypaBHEHHS PETPECCHH BOTIPOCaM, 3aJIaHMsI K
IPUMEHSTh KaTeropuii: yciaoBus 1 X CHCTEMBI, 9K3aMeHY, pelIeHue YUeOHbIX
METOOJOTH | TIONYyUYCHHS MPOBEPSTH 3ajad, MOAr0TOBKA Y4eOHOTO
10 HECMEUICHHBIX, HKOHOMETPHYECKUE HCCIIEI0BATENBCKOTO MTPOEKTA
SKOHOMETpHUY | 3P PEKTUBHBIX U TUIIOTE3bI.
€CKOT0 COCTOSITENIbHBIX OLIEHOK |/leMoHCTpupyer
aHauu3a Uil | IapaMeTpoB BJIa/ICHHE HAaBbIKAMU
pereHHs HKOHOMETPHUYECKUX OLICHUBAHHUS
npodeccuona | Moemnei; MPUHITUATIBI YpPaBHEHUHN U CUCTEM
JIbHBIX 3a/1a4. | IOCTPOEHHUS ypaBHeHuii B EViews,
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O9KOHOMCTPHUYCCKUX
TCCTOB.

[IPOBEICHUS
PKOHOMETPHYCCKHIX
TECTOB U MIPOBEPKU
runotes B EViews.

YK OC-2.2 3HaHHE COJIepIKAHUS 'YMeHue npoBepsTh DK3aMeH B YCTHOH (hopMme 110
CriocoOHOCTD | CIIEIyIOIIMX IOHATUN U [TUIIOTE3BI 00 BOIIPOCaM, 331aHUS K
paspabarbiBa | KaTETOPHii: METO/IbI MHTETPUPOBAHHOCTH U 9K3aMEHY, IOJIrOTOBKA
Tb U aHaJIn3a BPEMEHHBIX KOUHTETPUPOBAHHOCTH peanzanus yaeOHOro
peanu3oBbIBa | PSAOB; METOJIbI BPEMEHHBIX PSJIOB, HCCJIEI0BATENIBLCKOTO MPOEKTA,
Th IIPOrHO3UPOBAHUS CTPOUTH CLICHapHbIE pelieHne yuyeOHbIX 3a/1a4
HCCIEeA0BaTe | BPEMEHHBIX PSAIOB. [IPOTHO3bI JUHAMUKH
JIbCKUE BPEMEHHBIX PSIIOB;
MIPOEKTHI, BJIaJICHUE HABBIKAMHU
npeaycmarpu aHaJIu3a U
BaroOIIUE [IPOTHO3UPOBAHUS
HCIOJIb30BaH 0JIHOMEPHBIX
ue BPEMEHHBIX PsJIOB B
3KOHOMETPUY EViews; HaBbIKaMu
€CKHX aHaIM3a U
METO/JIOB. [IPOrHO3UPOBAHUS
MHOTOMEPHBIX
BPEMEHHBIX PSJIOB B
EViews.
YK OC-4.2 3HaHMEe CO/IEeP KAHUS JlemoHCTpanus DK3aMeH B YCTHOM (opme 1o
CrnocoOHOCTh | CIIEAYIONIMX MOHATHIA U |0CYIIECTBICHUS BOIpOCaM, 3aJlaHus K
OCYIIECTBIIST | KaTErOpUH: [OMCKa 1 aHaIn3a HK3aMEeHY, OJr0TOBKa
b cOop BO3MO>XHOCTH Hay4YHOH JINTepaTypbl |y4eOHOro McCie10BaTeIbCKOro
UCXOIHOU HCIIOJIb30BAHUS 10 TEMaTUKE MIPOEKTa, pelIeHNe y4eOHbIX
nHpopManuu | PUKTUBHBIX peiaeMoil 3a1aun. 3a1a4
JUTS IIEPEMEHHBIX B Ocy1ecTBieHue
IIPOBEJIEHUSI | DKOHOMETPUUECKUX [OKMCKa
aHaiu3a u MOJIENISIX; OCOOEHHOCTH |CTATUCTUYECKUX
MIPECTABIAT | DKOHOMETPUYECKOTO TaHHBIX,
b UTOTOBBIE aHaJIn3a MaHeIbHBIX HEO0OXOIUMBIX JJIs1
pe3ynbTaThl | JaHHBIX. OLICHUBAaHMS
HCCIIEI0BATE SKOHOMETPUYECKOMN
JIBCKUX MOJIETIH.
MIPOEKTOB, VIMIopT AaHHBIX IS
npeaycmaTpu [TPOBEICHUS
BaIOILIUX PKOHOMETPHUYECKHUX
HUCTIIOIB30BaH pacuetoB B EViews.
e OrneHka
9KOHOMETPHUY [PErPECCUOHHBIX
€CKHX MOJIEJIEN aHaInu3a
METOJIOB. MaHEIbHbBIX JIAHHBIX B

EViews.
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YK OC-5.2 3HaHME COEP KAHUS JleMOHCTpUpYET DK3aMeH B YCTHOU dopme 1o
CriocoOHOCTh | ClIeAYIOIIMX MOHATUH U [CIOCOOHOCTh BOIIPOCAM, 3aJlaHUs K
BECTH paboTy | KaTeropuii: KpUTepuu  [BHIOMpaTh HanboIee 9K3aMEHY, MOJIFOTOBKA
B KOMaH/Ie BbIOOpaA ONTUMAJIBHOM  |0OOCHOBAHHYIO y4eOHOT0 UCCIIE0BATEIbCKOTO
pu crieuupuKaum crienn(hUKaIIIo IPOEKTa
BBINOJIHEHUH | YKOHOMETPHUECKOU HKOHOMETPUYECKOM
UCCIIEIOBAaTe | MOJEIH; TIOCIEACTBUS  [MOJEIIH;
JILCKOTO (01115 (03 hopmyIupoBaTh
MIPOEKTAa, crienupuKaum MPAKTUYECKHE
IpegycMaTpu | SKOHOMETPHUUECKOU PEKOMEHIaluu Ha
BAIOIIETO MOJIENN OCHOBE aHAJIN3a
HCIOJIb30BaH pe3yJIbTaToB
ue OLICHUBAHHUS
SKOHOMETPUY HKOHOMETPUYECKOM
€CKHX MO/ICIIN; BIIaJICHHE
METO/IOB. HaBbIKAMU
[TAHUPOBAHHS
OpTaHU3aIH
HKOHOMETPUYECKUX
MICCIICIOBAHMII;
HaBbIKAMU
CPaBHUTEILHOTO
aHaIn3a
QIIbTEPHATHBHBIX
cnenudukanumi
HKOHOMETPHUYECKUX
MOZEIIeH
Bomnpocsl k 3k3ameny:
1) Mogens MHOKECTBEHHOU JINHEMHON PETPECCHH.
2) Teopema ['aycca-Mapkosa.
3) ITpoBepka runoTessl 0 3HaUeHUN KOI((UIIMEHTA pErPeCcCuu.
4) [IpoBepka runore3 006 OTCYTCTBUU OOBSICHSIONIEH CIOCOOHOCTH y IPyIIbl NEPEMEHHBIX
U YPaBHEHUS PErpeccuu B LIEJIOM.
5) Henuneitnple cneundukanum ypaBHEHMH MHOXKECTBEHHOM perpeccuu, CBOAUMBIE K
TUHEHHOU dopme.
6) ITpobnema BBIOOpa MEXAy JAMHEHHOW M JOrapu(pMHUUECKH JMHEHHON crenudukanusiMu
YPaBHEHHSI PETPECCHH.
7) IIpobnema rerepocKkeaCTUIHOCTH OCTATKOB PErPECCHOHHON MOJIEIH.
8) [TpobneMa aBTOKOPPEAINHI OCTATKOB PErPECCUOHHON MOJICIIH.
9) ITocnencTBust OMMOOYHON crieU(pUKAIIMY PETPECCHOHHON MOJIEINH.
10)  AjanTHBHBIC METOIbI IPOTHO3UPOBAHHS.
11) Mogens ARIMA Boxkca-/>xeHKHHCA.
12)  IIpoBepka rumoTe3bl O HECTAIMOHAPHOCTH BPEMEHHOTO psijia.
13)  Mogenu aBTOpErpecCHOHHOMN YCIOBHON IeTePOCKEIaCTUIHOCTH.
14)  OcoOeHHOCTH PEerpecCHOHHOIO aHAIN3a BPEMEHHBIX PSIOB.
15)  KowmHTerpamusi BpeMEHHBIX PS/IOB.
16)  Momenu BEeKTOPHOI aBTOPETPECCHH.
17)  CucrteMbl OJHOBPEMECHHBIX YPaBHCHUI.
18)  Meroa HHCTPYMEHTAIBHBIX IIEPEMEHHBIX.
19)  Mogenu ¢ OrpaHUYCHHBIMU 3aBHCUMBIMH TIEPEMEHHBIMH.
20)  OcoOeHHOCTH PErpeCCHOHHOIO aHaIM3a MaHCIbHBIX JaHHbIX.
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[Ixana oueHuBaHus

Onenka 3HaHWH, YMEHHH, HABBIKOB IIPOBOJUTCS HA OCHOBE OalJIbHO-PEUTHHTOBOM
cucteMmbl. BKkilag B MTOrOBYIO OLIEHKY PE3YyJIbTaTOB IPOMEXKYTOUHOM aTTECTAllMU COCTABIISET
30% u3 100% (mu 30 6amnos u3 100).

[Ipu oueHuBaHMM OTBETa OOYYAIOUIETOCS B XOJ€ MPOMEXKYTOUYHOW aTTECTAllMd MOXKHO
ONUPATHCS HA CIEAYIONINE KPUTEPUH:
bauibl Kputepuit onenku
26-30  |OOyuarommiicss TOKa3bIBaeT BBICOKMH  YpPOBEHb KOMIETEHTHOCTH, 3HAHHS
IPOrpaMMHOI0 Marepuana, Y4eOHOH, MepUOAMYECKOH U  MOHOrpaduuecKoi
JUTEPATyphl, PACKPHIBACT HE TOJBKO OCHOBHBIC MOHATHS, HO M AHATU3UPYET UX C
TOYKHU 3PEHHsI Pa3IMYHBIX aBTOPOB. OOyYaroLuiics MOKa3bIBa€T HE TOJIBKO BBICOKUI
YPOBEHb TEOPETHUYECKMX 3HAHWH, HO W BUAWT MEXIUCIHUIUIMHAPHBIE CBS3U.
[TpodeccrnonanbHO, TPaMOTHO, HOCIE0BATEIBHO, XOPOIIUM S3bIKOM YETKO H3JIaraeT
MaTepHual, apryMEHTHPOBaHHO (OpMyIHpYyeT BbIBOABI. Ha Bompocel oOTBedaeT
KpaTKo, apryMEHTUPOBAHO, YBEPEHHO, IO CYLIECTRY.
16-25 OOyuaromuiicsi IOKa3bIBa€T JIOCTATOYHBI YPOBEHb KOMIIETEHTHOCTH, 3HAHMS
MaTepHaoB 3aHATUH, y4eOHOW M METOJMUYECKOW JIUTepaTyphl, 3aKOHOJATENbCTBA U
NPaKTUKHA €r0 MPUMEHEHHs. YBEPEHHO M NMPO(eCcCHOHATBHO, TPAMOTHBIM S3BIKOM,
SCHO, YETKO M IOHATHO H3JIaraeT COCTOSHME U CyTh Bompoca. OOyuaromuics
MOKa3bIBaeT JOCTATOYHBIA YpPOBEHb MPOPECCHOHANBHBIX 3HAHHHA, CBOOOJHO
ONepUpyeT TMOHATUAMH, METOJAAMU OLEHKM MPHUHATUS  pelIeHWHd, HMeeT
NpEeCTaBICHNUE: 0 MEXIUCIHUIUTMHAPHBIX CBS3AX, YBS3bIBACT 3HAHUS, MOJYYCHHBIC
OpY U3YyYEHUM PAa3IMYHbIX JAMCLUUIUIMH, YMEET aHaJu3upOBaTh IPAKTHUECKHUE
CUTyallud, HO JOIyCKaeT HEKOTOpble MOrpemHocTd. OTBET MOCTPOEH JOTMYHO,
MaTepuajg M3JIaraeTcsi XOpOILIMM SA3BIKOM, MpUBJIEKaeTcs HWHPOPMATUBHBIA U
WUTIOCTPUPOBAaHHBIA ~ Marepual, HO TpU OTBETE JIOMYCKaeT HEKOTOpbIe
HOTPEHIHOCTH. BONpockl He BBI3BIBAIOT CYLIECTBEHHBIX 3aTPYyIHEHUH.
6-15 OOyuaromuiicsi moKa3bIBae€T JIOCTATOYHBIE 3HAHWSA MATEPUAIOB 3aHATHHA, HO MpH
OTBETE OTCYTCTBYET JOJIKHAS CBSI3b MEXJly aHAJIM30M, apryMeHTaluell U BbIBOIaMHU.
Ha mnocraBneHHble BOINpPOCHI OTBEYAaET HEYBEPEHHO, [OIMYCKAET IOIPELIHOCTH.
OOyuaromuiics BiajeeT MPAaKTUYECKUMHU HaBBIKAMH, MPUBJIEKAET WIIOCTPATUBHBIHN
MaTepHual, HO YyBCTBYET ce0sl HEYBEPEHHO IpH aHAIN3€ MEXIUCIUTUTHHAPHBIX
cBsizeil. B oTBere He Bcerjga MPUCYTCTBYET JIOTHKA, apryMEHTBI IMPUBJIIEKAIOTCS
HEJ0CTAaTOYHO BECKUE. 3aTpyJHSAETCs C OTBETaMHU Ha IOCTaBJIEHHBIE BOIPOCHI,
NIOKa3bIBAET HEJJOCTATOUHO INIyOOKHE 3HAHUS.
0-5 OOyuaromuiicss moka3piBaeT ciaOble 3HAHUS MaTepuaioB 3aHATHH, Yy4eOHOIl
JUTEpaTyphl, HU3KUH ypPOBEHb KOMIIETEHTHOCTH, HEYBEPEHHOE M3JI0KEHHE BOIPOCa.
OOyuaronuiicss Mokas3blBaeT cialblii ypoBeHb MNPOPECCHOHANbHBIX 3HAHUI,
3aTpyAHsIeTCs NpU aHAIW3€ MPAKTUYECKUX cUTyanuid. HeyBepeHHO M JIOTHYecKH
HEIoCJeI0BaTeNbHO M31araeT Matepuai. HempaBumibHO OTBedaeT Ha BOIPOCHI MM
3aTPYAHSIETCS. C OTBETOM.

[Ixana nepeBoaa U3 MHOTOOAIITLHOM CUCTEMBI B TPATUIIMOHHYIO:

- oOyuJarolemMycsi BBICTaBJISIETCSI OLEHKA «HEYIOBJIETBOPUTENIBHO», €CIM 00ydaroImuics
Habpan menee 50 GayoB,

- OLIEHKA «yJOBJIETBOPUTEIBHO» BBICTABISETCS IPHU YCIOBHH, €ClIU 00ydaromuics Habpasn
ot 50 10 65 6amoB;

- OIICHKA «XOPOIIIO» BBICTABIISETCS MPHU YCIOBUH, €CJIM 00y4JaromIuiicss Habpai ot 66 1o 75
0aJIoB;

- OLIEHKa «OTJIMYHO» BBICTABIISIETCS MPHU YCIOBUH, €ClIM o0yuarouuiicss Habpan ot 76 10
100 6amnos;
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- 100 6anioB BBICTABIAETCS MPH YCIOBUU BBHITIOJHEHHsI BCeX TpPeOOBaHM, a TaKXe TPH
00513aTeIbHOM TPOSIBIICHUH TBOPUYECKOTO OTHOLICHHUS K MPEIMETY B paMKaxX pean3alui
y4eOHOr0 HCCIIeJOBATEIBLCKOTO MPOEKTa, YMEHUU paboTaThb C MCTOYHUKAMHU, KOTOpHIE
cojepkarcsi B JIONOJHUTEILHOW JUTEepaType K KypCy, YMEHHH COCIUHSATH 3HAHWUS,
MIOJIy4YE€HHBIE B JAaHHOM Kypce CO 3HAaHUSIMU JIPYTUX JTUCIUILINH.

4.4. MeToan4yeckne MaTepuaJbl

IIpouenypsl OLEHMBaHUSA 3HAHUM, YMEHUMN, HABBIKOB, XapaKTEpU3YIOIIMX OTallbl
(GopMHpOBaHUS KOMIIETEHLIUH, IMPOBOJATCS B COOTBETCTBMM C YcTaBoM Akajaemuu (yTB.
[TocranoBnenuem IlpaBurensctBa Poccuiickoii ®enepanmu ot 12.05.2012 1. N 473) u
[TososxeHHEM O TEKyLIEM KOHTPOJIE YCIIEBAEMOCTH U IIPOMEXYTOUYHOHN aTTECTALlUU CTYACHTOB B
PAHXuI'C (ytB. [Tpuxa3zom pexropa ot 25.01.2012 r. Ne01-349; u3zm. ot 07.06.2013 r.).

5. MeToauyeckue ykazanus sl 00y4aOUIUXCsl M0 OCBOEHHIO JUCIUIJIMHBI

[ToaroroBka K 3aHATHSAM JOKHA HOCUTh CUCTEMATHMUECKUU XapakTep. DTO IMO3BOJHT
oOyuaroleMycs B IOJIHOM 00bEME BBIIIOJIHUTH BCe TpeOoBaHus npenogasarens. OOy4daromumes
pPEKOMEHIyeTCcsl M3y4yaTh KaK OCHOBHYIO, TaK M JIOMOJHHUTEIBHYIO JIUTEpaTypy, a Takke
3HAKOMUTBbCA ¢ VHTepHeT-MCTOUHMKAMH (CHHCOK NpUBEIACH B paboyeil mporpamme 10
JTUCITUTIIINHE).

MeToanyeckue peKOMEHJANMH M0 peajn3aluu y4eOHOr0 HCCJIeI0BATEIbCKOI0
NpoeKTAa.

[IproGpereHre MONMHOIEHHBIX HABBIKOB SKOHOMETPHUYECKOI'O MOJEIUPOBAHUS TpeOyeT
HE TOJBKO AaKTUBHOM pPabOThl Ha MPAKTHUYECKUX 3aHATHUAX B KOMIIBIOTEPHOM Kjacce, HO U
CaMOCTOSITENIbHOM ~ pealu3aluu  y4eOHOro UCCIIEOBATEILCKOTO IPOEKTa, MOCBSIIEHHOTO
U3YYEHHUIO Pa3BUTHA HKOHOMHUYECKHMX IIPOLIECCOB HAa OCHOBE aHalu3a aKTyaJlbHbIX
CTAaTHUCTUYECKUX JAHHBIX. Y4eOHBII MCCIe0BATeIbCKUN MPOEKT MOXKET OBITh peali30BaH Kak
OJIHMM MarucTpaHTOM, TaK U HEOOJBIINM TBOPUECKUM KOJUIEKTUBOM B COCTaBe 2-3 4eIoBeK.

Ha sTane moctaHOBKM 3afaud cleAyeT M3YYHTh HAYYHYIO JIMTEpaTypy Mo mnpolieme, a
Takke Cc(OpMyIMpOBaTH OCHOBHBIE THIOTE3bl U  IpeABapUTENbHbIE CHenU(pUKALNUN
HSKOHOMETPHUYECKUX MOJeNieii, KOTOpbhle OyAyT OIIEHUBAThCS W WHTEPIPETHPOBATHCS Ha
nocneayomux dsranax. OcoOblii MHTEpeC NPEICTaBISIIOT HayyHble CTaTbM B JKypHaiax
«IIpuxknaanas skoHoMmeTpuka», «KypHan HoBoil skoHOMHMuecKoW accoruanum», «Bompocsl
SKOHOMUKH», «IKOHOMHYECKas TMOJHUTHKa», «OKOHOMMUYECKUH >KypHalnl Beiciiell mKombl
HSKOHOMUKHY, «IIpobremMbl MPOTHO3UPOBAHUA», a TAKKE HAYYHBIE OTUETHI, OMYOIMKOBaHHBIE Ha
caiitax MHCTHTYyTa SKOHOMUYECKO# monmuTuku http://www.iet.ru/, Poccuiickoii SKOHOMHYECKON
mkoibl  http://www.nes.ru/ u IleHTpa MaKpOIKOHOMHYECKOTO aHalIW3a W KpPaTKOCPOYHOTO
pOrHO3UpOBaHuss WWW.forecast.ru.

BriOpaB craThio, B KOTOpPOH OOCYXJIaeTcs Ta WM WHAs SKOHOMETpUYecKas MOEIb,
CleyeT BBISICHUTb, MOXXHO JIM HAWTH JaHHbIE JUIsI aKTyalu3alid IPHUBEJCHHBIX B CTaThe
pacuetoB. Eciiu 3TO HEBO3MOXKHO, CleyeT MoNnpoOOBaTh HAUTH TaKylo MPoOJIeMy, Uil KOTOPOM
MOKHO MOJ00paTh aKTyalbHblE CTaTHCTHYEeCKHe NaHHble. HeoOxoaumo Takke moaymarb Haj
TEM, MOXHO JIM U3MEHUTh UCXOJHYIO CHEIU(PUKAIINI0 MOJICTH WU MPOBECTH JTOTIOTHUTEIHHBIC
TECTHI, OIYIICHHbIE WK HE MPEJICTAaBICHHbIE aBTOPOM COOTBETCTBYIomIel myOnukaruu. [locie
OIICHUBAHUSI HECKOJIbKUX BApUAHTOB MOJENH CIEAYET MONBITAThCS HANTH MPUYMHBI CXOJCTBA
WIM pPa3Iiyusl TOJIYYEHHBIX pe3yJbTaTOB C pe3yjbTaTaMHU OILIEHWBaHHSA ©0a30BOM MOJeENH,
NPUBEICHHBIME B Hay4yHOW JuTepaType. Takke ClelyeT TMONbITaThCs CHOPMYITHpPOBATH
MPAKTUYECKHE PEKOMEHJALMK, BBITEKAIOIMIME M3 pPE3YyJIbTaTOB OLCHUBAHHS SMIUPUUYECKON
MOJIEIIH.

B kauecTBe OCHOBHBIX HCTOYHUKOB JI@HHBIX I MPOBEACHUS PACUYE€TOB MOXKHO
HCII0JIb30BaTh CIEAYIOIINE pecypchl ceTh IHTepHeT:

WWWw.gKS.ru — caiit deaepanbHOi Ci1yKObI TOCYIapPCTBEHHOMN CTAaTHCTUKH;
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www.fedstat.ru — Exunas mMexxBemoMcTBeHHass HHGOPMAIMOHHAsS cucTeMa Poccuiickoi

®denepaunu;

http://sophist.hse.ru/data_access.shtml -  eauHblii  apXWB  DKOHOMHYECCKHX M
comuoJiornyeckux ganaeix HAY BIID;

https://www.hse.ru/rims/ - nmanasle POCCHIICKOrO MOHHTOPHHIa SKOHOMHYECKOTO

MIOJIOKEHUS U 3/I0POBbsI HACEJICHHUS;
www.cbr.ru — caiit banka Poccuu;

www.finam.ru — caiiT ”HBECTUIIMOHHON KoMIaHnuu «DruHaM»;

http://research.stlouisfed.org/fred2/ - 6a3a cratucTuyeckux maHHBIX DeaepanbHOrO
pesepBHoro 6anka Cenr-Jlyuca.

[Ipu moaroTroBke oTyera 00 UTOTAX pealn3alud Y4eOHOTO UCCIIeI0BATEILCKOTO MTPOCKTa
JKeIaTeJIbHO PEIIUTh CJICAYIOIINE OCHOBHbBIC 33/1a4u:

1) OneHuTh HECKOIBKO aJbTEPHATUBHBIX CIIeNU(PUKAINNA SIKOHOMETPUUECKHX MOJICTIEH,
CIIeJIaTh BBIBOJIbI O CTATUCTUYECKON 3HAUMMOCTH PETPECCUOHHBIX YPABHEHUH B IIETIOM.

2) IlpoBeputh TUMOTE3bl O HAMPABICHWU U CYIIECTBEHHOCTH BIMSHHS OOBSCHSIIOUINX
MEPEMEHHBIX Ha 00BSICHSIEMBIC TIEPEMEHHBIC.

3) IlpoBeputh BBHINOJIHEHHE MPEINOCHUIOK TeopeMbl ['aycca-MapkoBa, mpoBecTu
JIMAarHOCTUKY BO3MOKHBIX MPOOJIEM, CBA3AaHHBIX C T€TEPOCKEIACTUYHOCTHIO U aBTOKOPPEIISIINEH
OCTaTKOB.

4) BriOpath HamOoliee aneKBaTHBIC MPOLEAYPHl OLEHUBAHHUS 3KOHOMETPUYECKHUX
MOJIETIEN.

5) [TpoBecTn CpaBHEHUE HECKOJIBKUX ATbTePHATHBHBIX crierupuKanui
SKOHOMETPUYECKUX MOJCNICH, pa3IuJaroniuXxcsi COCTaBOM OOBSCHSIONIUX IEPEMEHHBIX H
rITyOWHOM JIaTUPOBAHUSI.

6) IIpoBecTn cpaBHEHHME JIMHCWHBIX M HEIMHCHHBIX BapUAHTOB CIEeIU(PUKALINN
SKOHOMETPUYECKUX MOJEIIEH.

7) ComoctaBuTh 3Ha4eHUS MHPOPMAIMOHHBIX KpuTepueB (Akauke, [lIBapia, Xannana-
Kyunna) u ko3 puiieHToB 1eTepMrUHaNK aTbTEPHATUBHBIX SKOHOMETPUUECKUX MOJIETIEH.

8) CaenaTh BBIBOJBI O TOM, KaKH€ M3 BO3MOXHBIX CIEHU(UKAINIA YKOHOMETPUUECKUX
MOJIeJIeli HauOoyiee aJIcKBaTHO ONHUCHIBAIOT UMEIOIIHECS CTAaTUCTHYECKHE JAaHHBIE U
MPEJCTABISIIOT HAWuOONBIIMKH WHTEpEC C TO3MUIHMA MPAKTUYECKOTO HCIONb30BAHUS TPHU
MOCTPOEHUHU MTPOTHO30B.

B Tekcre oryera 00 wuTOrax peanu3anuu y4eOHOTO HCCIEIOBATENBCKOTO MPOEKTa
JKeJIaTeNIbHO OTPa3UTh CJIEIYIONINE OCHOBHBIEC aCTICKThI:

1) Crenenb HayyHOW W3YYEHHOCTH MPOOJIEMBI, OCHOBHBIE PE3yNbTaThl, IOJyUYECHHBIE B
X0JI€ paHee MPOBEICHHBIX HCCIICIOBAaHUH.

2) OcHOBHBIE TUIIOTE3bI HCCIEIOBAHUS C UX apTyMEHTalleH.

3) PesynpTaThl NMPOBEPKH BBIABUHYTHIX THUIIOTE3 W OIEHWBAHHS IKOHOMETPUUYECKHUX
MoJeTeH.

4) BO03MOXXHOCTh HCIIOJB30BAHMS OIICHEHHBIX OSKOHOMETPHUYECKUX MOJEIeH JyIst
MOCTPOEHHUS MPOTHO30B.

5) BwBOgbI W MpaKTUYECKHE PEKOMEHIAIMH, BBITCKAIONINE W3 BBITIOJHEHHBIX
HKOHOMETPUYECKUX PACUYETOB.

MeTtoauyeckue peKOMEHAALNH 110 BHINOJTHEHNIO TECTOBBIX 3a1aHUI

Kak u mro6as apyras popma KOHTpOJIsL, TECTUPOBAHUE UMEET Psii 0COOEHHOCTEN, 3HAHHE
KOTOpBIX IIOMOTaeT YCIEIIHO BBIMNOJIHUTH TeCT. MOXHO [aTh CIEAYIOIUE METOINYECKHE
pPEKOMEH/1aluu:

 IIpexxne Bcero, ciieayeT BHUMATENBHO HM3YYHTh CTPYKTYpY TeCTa, OLEHHTb 00BbeM
BPEMEHH, BBIJICJIAEMOrO Ha JAHHBIA TECT, YBHUJIETb, KAKOTO THIA 33JaHUS B HEM COJEPIKATCH.
3TO MOMOXKET HACTPOUTHCA Ha paboTy.
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+ Jlydnie HauYMHATH OTBEYATh HA T€ BOMPOCHI, B MPABHJIBHOCTH PELIEHHUS KOTOPBIX HET
COMHGHHﬁ, IIOKa HC OCTaHaBJIMBAjACh HAa TCX, KOTOPBLIC MOT'YT BbI3BATb JOJIIMC Pa3ayMbs. 9T0
HO3BOJIMT YCIIOKOUTHCS MU COCPEJOTOUUTHCS HA BBIIIOJHEHUH O0JIee TPYIHBIX BOIIPOCOB.

* OyeHb BaXXHO BCCrga BHUMATCIIbHO YHUTATh 3aJaHUA O KOHIA, HC IIBITAasiACh IIOHATH
YCIOBHSl «IIO TEPBbIM CJIOBaM» MWJIM BBIIOJIHMB IOJOOHBIE 33JaHUs B MPEAbLIYIIUX
TCCTUPOBAHUAX. Takas cnemka HEPCAKO IMPUBOAUT K OOCATAHBIM OIIIMOKaM B CaMBIX JIETKUX
BOIIpOCaXx.

* Ecaiu Bel He 3Haere oTBeTa Ha BONPOC WKW HE YBEPEHbI B IPABWIBHOCTH, CIEAYET
HPOIYCTUTh €r0 U OTMETHTh, YTOOBI IOTOM K HEMY BEPHYThCH.

e Jlcuxomorn Takxke COBCTYKOT AyMaTb TOJIBKO O TCKYHIICM 3aJlaHHU. Kaxk IpaBujio,
3aJlaHUd B TECTaxX HE CBs3aHbl JAPYr C JIPyrOM HENOCPEACTBEHHO, IO3TOMY HEOOXOJMMO
KOHICHTPUPOBATHECA HA JAHHOM BOIIPOCC M HAXOAWUTH PCHICHUSA, MOAXOAAIIUC UMCHHO K HEMY.
Kpome TOro, BBINOJIHEHHE 3TOW PEKOMEHJALMM JAacT €llle OJUH ICUXOJIOTMYECKUH FPPEeKT —
II03BOJIUT 3a0BITHh O HEYAa4e B OTBETE HA MPEIBbIAYIINI BOIPOC, €CIIN TAKOBAs UMEJIa MECTO.

* MHorue 3ajaHusi MO’KHO ObICTpee pelluTh, €CJIM He UCKATh Cpa3y MPaBUIbHBIA BapUaHT
OTBETA, a IOCJEA0BATEIbHO HCKIIOYATh T€, KOTOPbIE SABHO HE MOJAXOJAT. MeToJ HCKIIIOUeHUs
MO3BOJISIET B UTOI'€ CKOHLIEHTPUPOBAaTh BHUMAHUE HA OHOM-/IByX BEPOSITHBIX BapUAHTAX.

e PaccunTeIBaTh BBITIOJTHEHHC 3a)1aH1/1171 HY>XXHO BCCrja Tak, 4TOOBI OCTaIOChH BpEMA Ha
IpoBepKy U 1opaboTKy (mpumepHo 1/3-1/4 3amiaHupoBaHHOTO BpeMeHH). Toraa BeposATHOCTh
OIMMCOK CBOAMUTCA K HYJIIO U HMECTCA BpPCMA, 4TOOBI Ha6paTI) MaKCUMYM 0aJUIOB Ha JIETKHUX
3aJJaHUAX W COCPEIOTOUYMTHCA Ha pelIeHUuH Oosiee TPYIHBIX, KOTOpble BHayajle MPHUILIOCHh
HPOITyCTUTb.

* [Ipouiecc yraipiBaHUs NPaBUJIBHBIX OTBETOB JKEJIATEIbHO CBECTU K MMHUMYMY, TaK KaK
3TO YpEeBATO TEM, YTO CTYIEHT 3a0yJeT O TIJaBHOM: YMEHUHU HCIOJb30BaTh HMEIOLIUECS
HaKOIJICHHbIE B y4eOHOM Ipoliecce 3HaHus, U OyJeT HaJesThes Ha yaauy. Eciiu yBepeHHOCTH B
MNPaBUJIBHOCTU OTBETA HCET, HO HWHTYUTUBHO TMOABIACTCA MNPCANOYTCHUC, TO IICHXOJIOTH
PEKOMEHYIOT JOBEPSTh MHTYULUH, KOTOpas CUUTAETCSA NMPOSBICHHEM INIyOWHHBIX 3HAHUN U
OIIbITAa, HAXOAAIIHUXCS HAa YPOBHE TOJCO3HAHU .

IIpu moAroToBke K TECTy HE CIeNyeT MPOCTO 3ayuyuBaTh, HEOOXOJIUMO MOHSTH JOTHKY
U3JI0’)KEHHOT0 Marepuana. bosibllyio moMols 0Ka3bIBalOT OMYyOIMKOBaHHbIE COOPHUKHU TECTOB,
WHTepHeT-TpeHaxKepbl, NO3BOJISAIOIINE, BO-TIEPBBIX, 3aKPENNUTh 3HAHUS, BO-BTOPBIX, IPHOOpECTH
COOTBCTCTBYIOIINEC IICUXOJIOTMUCCKHUE HABBIKM CaAMOPECTYJIAIUN 1 CAMOKOHTPOJIA. Nmenno Takue
HaBBIKM HE TOJIHKO MOBBIIIAIOT 3P PEKTUBHOCTH MOATOTOBKH, MMO3BOJISAIOT 00Jiee YCHEIHO BECTH
cebst BO BpeMs 3K3aMEHa, HO M BOOOIIE CIMOCOOCTBYIOT Pa3BUTHIO HABBIKOB MBICIUTEIBLHON
paboTHI.

6. YdyeOnas Jsmreparypa M pecypchl MH(pOPMAIMOHHO-TEJIEKOMMYHUKANHMOHHOM
cetd "UHTepHer'", BK/IIOYAS INepevyeHb Y4YeOHO-METOAMYECKOr0 o0ecrmeyeHUs IJIs
CAMOCTOSITEIbHOM Pa0oThI 00y4aroIuXcs M0 JUCIUIIIHHE

6.1. OcHoBHas JIMTepaTypa

1. Komepon D.K., Tpusenu I1.K., MukposkoHOMeTprKa: METOAbI U WX NPUMEHEHUS;
kH. 1,2, M.: Jleno, 2015

2. Hocko, B.II. Dxonomerpuka: y4eOnuk: rpud JO. Ku.2,4.3,4: Cucrems
OJTHOBPEMEHHBIX YpaBHEHUH, MaHEIbHbIE JaHHbIE, MOJIENIN C JAUCKPETHBIMU U OTPAaHUYEHHBIMU
oObsicHsieMbiMU TiepeMeHHbIMU [Y. 3]. BpemeHHble psabl: JOMONHUTEIbHBIE TJIaBbl. Mojenb
croxactuueckoit rpanuts [U. 4] / B. I1. Hocko. - M.: [leno, 2011. - (Akagemudeckuii y4eOHUK).
- bubmmorp.: ¢. 311-312, 563-566.

3. Tpun, Y. DxoHOMeTpHuyueckuii ananmms, kH.1.2, M. : Jleno, 2016.
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6.2. JlomostHUTEIbHAS JIUTEpaTypa

1. Jeffrey M. Wooldridge (2012) Econometric Analysis of Cross Section and Panel
Data, MIT press (anektponHbIit qoctym yepe3 Ebrary http://site.ebrary.com/lib/ranepa)

2. Marnyce, A. P., Kareimues, I1. K., Tlepecenkuii, A. A. DxoHomerpuka. HadanpHbIN
kypc: yueonuk: rpud MO / 5. P. Marnyc, I1. K. Kateimes, A. A. Ilepecenkwii. - 8- uzn. - M.:
Hemno, 2007.- 504 c. - ISBN 978-5-7749-0473-0: 231-00.

3. Bep6uk M. (2008). ITyTeBoauTens mo coBpeMeHHOW skoHOMeTpuke. M., Hayunas
KHHTA.

4. Kennenu I1., [TyreBoguTens mo skoHomeTpuke, kauru 1 u 2 — M.: Jleno, 2016.

6.3. UHble HCTOYHUKH

1. [BA-1] baza nanHbix «OlEHKH COBOKYIHOW (aKTOPHON MPOU3BOIUTEIHLHOCTH
poccuiickux ¢upM 00padaThIBAIOIICH MPOMBINIIEHHOCTH ¢ MHPOPMAIMEH MO TeorpaduiecKkoi
JIOKATN3aLIAN

2. [B-2] baza nanHbIX «MHACKCHI COBMECTHOW JIOKAJIM3AIMU IS Tap OTpaciel
o0OpabaThIBaroIIei MPOMBIIICHHOCTH Poccumy.

6.4. UuTepHeT-pecypchl

1. http://www.economicsnetwork.ac.uk/links/data_free

2. Ha srom caiite mumeercsi OONbIIIOE KOJMYECTBO CCHUIOK HA PAa3JIMYHBIC CANTHI,
coJieprKallre B CBOOOTHOM JOCTYIE TaHHBIE SKOHOMUYECKON CTATUCTHKHU.

3. http://www.census.gov/ipc/www/idb

4. Mexnaynaponnas 0aza mannbix bropo mepenucu nacenenus CIHA / U.S. Census
Bureau -International Data Base (IDB).

5. http://www.econ.kuleuven.be/gme/data.htm

6. CratucTHuecKkne JIaHHBIC, WCIOJIb30BaHHbIC B KHHre: Bepbuk M. (2008).
[TyTeBoauTeNnb O COBPEMEHHOM dKOHOMeTpUKe. M., Hayunas kuaura.

7. http://economist.mrsu.ru/info/kaf_statistic/poleznie_ssilki.html

8. TIlone3Hble CCHIIKM HA CAWTHI, HA KOTOPBIX MPUKIATHONW IKOHOMHUCT MOXKET HaWTH
JAHHBIC HJIA I/ICCJIGZ[OBaHI/Iﬁ

9. http://www.feweb.vu.nl/econometriclinks/slinks/

10. Ha srom caiite mMeeTcst OOJBIIOE KOJUYECTBO CCHUIOK Ha Pa3IMYHBIE HHTEPHET-
pecypchl, MOCBAIIEHHBIE U3YYSHHIO, pa3paboTKe U MPUMEHEHUIO IKOHOMETPUUYECKUX METOJOB

7. MatepnajbHO-TeXHHYecKasi  0a3a, HHQOPMALMOHHbIE  TEXHOJIOTHH,
NporpaMMHoe odecrnedenre 1 HHPOPMALMOHHbIE CIIPABOYHbIE CHCTEMbI

JInst mpoBeieH st ISKIMH HE0OX0AMMa ayIMTOPHUs C MPE3CHTAIIMOHHBIM 000PYIOBAHUEM,
KOMITBIOTEp TOJ YIPABJICHUEM oOrepanuoHHoi cuctemMbl Windows ¢ goctynom B MHTepHET U
yCTaHOBIICHHBIM TporpaMMHubiM obecrieuerarem Microsoft Office (Word, PowerPoint, Excel) u
Adobe Reader.

Jlnst  mabopaTopHBIX 3aHATHH HEOOXOAMM KOMITBIOTEPHBIM KJIacC, OCHAIIEHHBIN
KOMITBIOTEPAMH T0J1 YIIPABJICHUEM OllepallnoHHoM cucteMoit Windows ¢ goctynom B MHTEpHET
U yCTaHOBJICHHBIM TPUKIIAJHBIM MPOrpaMMHBIM obecrieueHreM Econometric Views (Bepcuu He
ke 8) nmuoo naketsl Gretl wim R, Stata (Bepcun He Hike 10) mu6o naket R, Microsoft Office
(Word, PowerPoint, Excel) u Adobe Reader. KommeroTep mpemnomaBaTenss IOKEH OBITH
OCHAIIIEH IPOEKTOPOM.
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