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1. Ilepeyenb NJaHUPYeMbIX Pe3y/JbTATOB 00y4eHHS 110 JUCHHUILIMHE, COOTHECEHHBIX €
IUIAHHUPYEMbIMH Pe3yJIbTATAMH 0CBOEHUSI MPOTrPaMMBbI

1.1 Jucuummna b1.B.07 MHcTpyMeHTaIbHBIE METOABI 5KOHOMUYECKOTO aHaJIi3a 00ecIIeYnBaeT

OBJIAJICHUE CICAYIOINMH KOMIICTCHIIUAMMU:

Kon HaumenoBanue Kon HaumenoBanue 3Tamna
KOMITETEHIIUN | KOMIICTCHIIUU JTana OCBOCHHUS | OCBOCHUS KOMIIETCHITHH
KOMITETEHIIUU
YKOC-1 CIOCOOHOCTh YKOC-1.3 CIOCOOHOCTH MPHUMEHSTh
MIPUMEHSITh METOJI0JIOTUIO
KPUTUYECKHUI aHATN3 U 9KOHOMETPHUYECKOTO aHAJIN3a
CUCTEMHBIN MOJIXO [ JUISL pellIeHuUs
pelieHus npodeccnoHaNbHBIX 331249
npodeccnoHanbHbIX
3a1a4
YKOC-2 CHOCOOHOCTH YKOC-2.2 CIOCOOHOCTH pa3pabaTbiBaTh
MPUMEHSITh POCKTHBIN U peajn30BbIBAThH
MOJAXOJI IPU PELICHUU UCCIIeIOBATENbCKUE
npodeccHoHaATEHBIX MPOEKTHI,
3azaq peyCcMaTpUBAIOIIHE
UCIIOJIb30BaHUE
9KOHOMETPHYECKHX METOJIOB

1.2B Ppe3yJIbTaTC OCBOCHU S AUCHUIUIMHBL Y CTYACHTOB NOJIKHBI OBITE C(I)OpMHpOBaHBIZ

OTO/TD Kon JTana Pesynbrarel 00yueHwMs

(Ip1 HATMYUH OCBOEHUS

npodcranaapra, UM | KOMIETEHIUH

0 pe3yJbTaTamM

dopcailT-ceccun)

pUMEHEeHNE YKOC-1.3 Ha ypOBHE 3HaHMA OOBACHAET  COJEepXKaHUE
METOI0JI0T U CIENYIOIINX IOHATHA W KaTEeropui: YCIIOBHUS
HKOHOMETPHUYECKOTO MOJyYeHUs]  HECMEIEHHBIX, dJ((EKTUBHBIX U
aHaIM3a 17 COCTOSITENIbHBIX OIIEHOK apaMeTpoB
peLeHus HKOHOMETPHUUECKUX MoJienei; MPUHIUIIBL
npogecCHOHATBHBIX MTOCTPOCHHUS IKOHOMETPHUECKUX TECTOB;
3a1a4 BO3MOKHOCTH UCIIOJIb30BaHUS (PUKTUBHBIX TIEpPEMEH-

HBIX B OKOHOMCTPHYCCKUX MOJICIIAX] 0COOCHHOCTH
OKOHOMCTPHUYCCKOI'O aHaJIn3a IMaHCIIbHBIX JaHHBIX

Ha YpPOBHE YMEHHUH CIIOCOOEH OLIEHUBATh YPaBHEHUS
perpeccii M MX  CHCTEMBI; MIPOBEPSITH
DKOHOMETPUYECKUE TUIIOTE3bI; OCYILIECTBIATH IIOUCK
Y aHAJIM3 HAy4YHOM JINTEpaTypbl IO TEMaTHKE
pemiaeMo  3a1auu; OCYLIECTBJIATh  IOUCK
CTaTUCTUYECKUX  JAHHBIX, HEOOXOAMMBIX IS
OLICHUBAHUsI DKOHOMETPUYECKON MOJEIHN

Ha ypOBHE HABBIKOB BJIa/ICET HABHIKAMHU OIICHUBAHUS
ypaBHEHW W cHUcTeM ypaBHeHHH B EViews;
HaBbIKAMU NIPOBEJICHUS SKOHOMETPUUYECKUX TECTOB U
npoBepku  runore3 B EViews; HaBBIKAMH
UMIOPTUPOBAHUS ~ JAHHBIX  JUISI  IPOBEACHUS
HPKOHOMETPUYECKUX pacueToB B EViews; HaBbikamu




OLICHUBAHHUSI PETPECCHOHHBIX MOJIENeH aHaIun3a
MaHeJbHBIX NaHHBIX B EViews

pa3paboTka u YKOC-2.2 HAa  ypOBHE 3HAaHWH OOBACHSAET  COJCpKAHUE
peanu3anys CIENYIONMX IOHATHH M KaTerOpui:  KPUTEPUH
MCCIIEIOBATEIBCKUX BbIOOpAa  ONTHUMAIbHOW  CHeUU(UKAIUU  SKOHO-
POEKTOB, METPHYECKOH  MOJIEeIH; HOCJICACTBHUSL  OIIHOOK
npe1yCMaTPUBAIOLIHX crieupuKaumn KOHOMETPUYECKON MOJICIIH;
HCIIOJIb30BAHUE METOJbl aHalInW3a BPEMEHHBIX pSI0B;  METOMBI
HKOHOMETPHYECKHX [IPOTHO3UPOBAHHUSI BPEMECHHBIX PSIJIOB
METOJIOB Ha YpOBHE YMEHHH criocoOeH: BBIOMpaTh Hamboiee
000CHOBaHHYIO CIeNU(DUKAINIO YKOHOMETPUIECCKOU
MOJIETIH; (bopmyupoBaTh NPaKTHYECKHE
PCKOMCHJAllMM HA OCHOBE aHalu3a pe3yJIbTaToB
OLICHUBAHUSI HKOHOMETPUYECKON MOJIETIH;

MPOBECPATL T'MIIOTC3bI 00 HHTCIPUPOBAHHOCTH U KO-
HMHTCI'PUPOBAHHOCTH BPEMCHHLIX PAOOB; CTPOUTH
CIHCHAPHBIC IIPOTIHO3bI AMHAMUWKH BPEMCHHBIX PS10B

Ha ypOBHE HABBIKOB  BJIAJICET: HaBbIKAMU
[UIaHUPOBAaHUS ~ OpraHU3alud  SKOHOMETPUYECKUX
VICCIIeIOBAaHMM; HAaBBIKAMH CPAaBHUTEIBHOI'O aHAIN3a
QIIbTEPHATUBHBIX cnenupuKanui
HSKOHOMETPUYECKUX MOJIeNel; HaBbIKAMH aHAJIN3a U
[IPOrHO3MPOBAHUS OJTHOMEPHBIX BPEMEHHBIX PSAJIOB B
EViews; HaBplkamy aHanuM3a ¥ MPOTHO3UPOBAHUS
MHOTOMEPHBIX BpEMEHHBIX psiioB B EViews

2. O0bem U MecTO JUCHUILIUHBI B cTpykType OIT BO

O0beM TMCUMITHHBI

Oo6mas Tpynoemkocts b1.B.07 MHCTpyMeHTaIbHBIE METOIBI YKOHOMHUYECKOTO aHATN3a
COCTaBISIET 5 3a4€THBIX eAUHUIL. J[uciuruiMHa u3ydaercs Bo 2 ceMecTpe.

Ha ouHnoit ¢dopme o00ydeHHs] KOJIMYECTBO AaKaJEeMHUYECKHX YacOB, BBIJEICHHBIX Ha
KOHTakTHYI0 paboTy ¢ mpemojaBareneM, cocTaBiseT 48 wuyacoB: JeKIUH — 8 4acos,
naboparopHbie paboThl — 12 4wacoB, mpakTuueckue 3aHITHS — 28 vacoB. CamMoCTOsTEIIbHAS
pabota Ha ouHOM (hopMme 0OyueHus coctapisieT 96 4acos.

Ha 3aounoii ¢opme 00yyeHHs] KOJIMYECTBO aKaJEMUYECKHMX YacOB, BbIICICHHBIX Ha
KOHTakTHyI0 paboTy ¢ mpemnojaBareneM, cocTtaBiusier 34 4daca: nekmuun — 10 gacos,
nabopaTopHbie paboThl — 4 yaca, npakTudeckue 3auatust — 20 yacoB. CaMmocTosiTeNbHasT padoTa
Ha 3204HOI popme oOyuenus cocraniser 137 yacos.

Mecto aucunminnsl B ctpykrype OII BO

Juctmmummaa b1.B.07 MHCTpyMEeHTaIbHBIE METOIBI SKOHOMHYECKOTO aHAJIN3a OTHOCHTCS
K 0a30BOH YacTH AMCUMIUIMH MarucTepcKo MporpaMmbl «YTIpaBlieHUE HHBECTULHMSIMU U
WHHOBALIASIMU B YKOHOMHKE»

JucuuruinHa —peanu3yercss mnocie u3ydeHus juctumimH  b1.b.1  «Mcropus u
METOI0JI0THS dKOHOMHYeckor Hayku» U b1.b.2 «MukposkoHomMuka (MpOABUHYTHIA YPOBEHB)»
(1 cemectp). [locTikeHHE TUIAHUPYEMBIX pE3YJIbTATOB OOYYEHHS CIIy>)KUT OCHOBOH ISt
m3ydyenuss aucuuiiid b1.B.OJ1.10 «Oxonomuyeckas ounenka uHBectuumii» u b1.B.OJI.11
«lIporHosupoBanue U INPOrPaMMUPOBAHUE PA3ZBUTHUS HALMOHAIBHOM JKOHOMHUKH», KOTOpPBIE
M3y4daroTcs B 3 cemecTpe.

dopma MPOMEXKYTOYHON aTTECTALlMU B COOTBETCTBHM C YUEOHBIM IJIAHOM — 3K3aMeH (2
ceMecTp).




3. Conepixanue U CTPYKTYPa JTHCHMILIHHBI

Ne i/ HaumeHnoBanmne Tem O0beM THCHMIIMHBI (MOTYJs), Yac. ®opma
(pa3neJioB), TeKYIIero
KOHTPOJIA
yCIeBaeMOCTH
**,
MPOMEKYTOYH
0if aTTeCTAIIMH
*kk
Bcero KonrakTHas padora o0yvyarommuxcac | CP
npenogaBarejiemM
10 BUJAAM Y4eOHBIX 3aHATHH
Ja | Jp n3 |KCP
Ounasn gpopma odyuenusn
Tema 1 JIuHeiHbIe 5KOHOMETpUYECKUE 6 2 4 T
MOJIETH
Tema 2 | Henunelinbie 3KOHOMETpU- 6 2 4 T
YEeCKHE MOJIEIIH
Tema 3 OrneHnBaHNEe JHHEHHBIX ypaB-
. - 7 3 4 3,T
HeHui perpeccun B EViews ’
Tema 4 |IIpoBepka CTaTHCTHYECKHX T'H-
nore3 B EViews ! 3 4 3T
Tema 5 O1ieHUBaHNUE HEJIMHENHBIX
PErPeCcCHOHHBIX MOJIEIEi B 8 4 4 3,T
EViews
Tema 6 | OueHuBaHHE perpecCHOHHBIX
MoJereit ¢ rerepo- 8 4 4 3T
CKEeTaCTUYHOCTBIO M aBTOKOP-
peisinieii octatkoB B EViews
Tema 7 OHOMEpHBIC MOJICITU BPEMEH- 6 2 4 T
HBIX PSIOB
Tema 8 MHoromepHble MOJIENN Bpe- 6 2 4 T
MEHHBIX PSJIOB
Tema 9 | AHanmu3 W TNPOTHO3UPOBAHHUE
OJIHOMEPHBIX BPEMEHHBIX 6 2 4 3,T
psinos B EViews
Tema AHamM3 W TPOTHO3HMPOBAHWE
10 MHOTOMEPHBIX ~ BPEMEHHBIX 12 8 4 3,T
psiaos B EViews
Tema 11 | Cuctemst 3 OJTHOBPEMEHHBIX 6 5 4 T
ypaBHEHUit
Tema OLeHUBaHUE CUCTEM OJHO-
12 BPEMCHHBIX ~ yYpaBHeHHH B 8 4 4 3,T
EViews
Tema OrneHnBanne Mojelnel ¢ orpa-
13 HUYEHHBIMH 3aBHCHMBIMH 7 3 4 3,T
nepeMeHHsiME B EViews
Tema OneHuBaHue Mojeneil aHa-
14 JN3a TAHeNbHBIX [aHHBIX B 7 3 4 3, T
EViews
Tema V4eOHBII HCCIIEI0BATEHCKHH
15 TpoeKT 44 4 40 1T
IIpomexyTodHas aTTecTalnus 36 9
Bcero: 180 8 12 28 96 36
3aounan ghopma obyuenusn
Tema 1 JIuneilHbIe 5KOHOMETpUYECKUE 7 2 5 T
MOJIEeTH
Tema 2 | Henuneiinbie 5koHOMETpH- 7 2 5 T
YEeCKHE MOJISIH
Tema 3 OueHNBaHKUE JIMHEHHBIX ypaB-
. - 7 2 5 3,T
HeHuii perpeccun B EViews
Tema 4 |IIpoBepka cTaTUCTHUECKUX TH-
more3 B EViews 7 2 5 3T
Tema 5 | OueHuBanue HEJIMHENHBIX
PErpecCHOHHBIX MOZEIeH B 7 2 5 3,T
EViews




Tema 6 | OueHuBaHUE PerpecCHOHHBIX
MoJeleii ¢ rerepo- 7 2 5 3T
CKEaCTUYHOCTBIO M aBTOKOP-
pessitueii ocratkos B EViews
Tema 7 | OmHOMEpHBIE MOJIETN BPEMEH- 7 5 5 T
HBIX PSJIOB
Tema 8§ | MHoromepHble MOJENH Bpe- 7 2 5 T
MEHHBIX PAIOB
Tema 9 AHanM3 W TPOrHO3MPOBAaHUE
OZIHOMEPHBIX BPEMEHHBIX 7 2 5 3,T
psinoB B EViews
Tema AHanu3 W TPOTHO3MPOBAHHE
10 MHOTOMEPHBIX ~ BPEMEHHBIX 7 2 5 3,T
psinoB B EViews
Tema 11 | Cucremst 3 OJHOBPEMEHHBIX 7 2 5 T
ypaBHeHHUi
Tema OleHUBAHHE CHCTEM  OJHO-
12 BPEMEHHBIX  ypaBHCHHH B 9 4 5 3,T
EViews
Tema OueHuBanue Mojeneit ¢ orpa-
13 HUYEHHBIMU 3aBHCHMBIMH 7 2 5 3,T
nepeMeHHbIMH B EViews
Tema OneHuBaHue Mopened aHa-
14 JN3a TAHENBHBIX IAHHBIX B 7 2 5 3,T
EViews
Tema V4eOHBIi HCCIIen0BaATENbCKUI 47 4 47 N
15 POEKT
[TpoMesxyTouHasi aTTeCTalusl 9 9
Bcero: 180 10 4 20 137 9

Ipumeuanue:

** — dhopmbl mexyweco Kommpois ycneeaemocmu: mecmuposarue (1), pewenue 3adau (3). 3awuma
yuebHoeo ucciedosamenvckozo npoexkma (I1).

**% — chopmel npomesicymounoti ammecmayuu. Ik3amer (3).

ConepxaHue IMCUUILINHBI
Tema 1. JInHeiiHbIe IKOHOMETPHUYECKHE MOEJIH.
Mogens nuHeHONW perpeccur. Meron HauMeHbIIUX KBagparoB. IIposepka rumnores. Te-
opema ['aycca MapkoBa. ['eTepocKenacTUYHOCTh, ABTOKOPPEIALHMS, MYJbTHKOJJIMHEAPHOCTD.
DUKTUBHBIEC IEPEMEHHBIE.

Tema 2. HesimHeiiHbIe 3JKOHOMETPHYECKHE MOJEJIN.

JInHEeHOCTh MOJAENH 1O MapameTpaM U nepeMeHHbIM. Jlorapudmuuecku nuHEHHas per-
peccus M ee CpaBHEHHE C JMHEWHOW perpeccueil. OlleHHBaHUE MOJENICH, HEJIMHEHHBIX 10
napametpam. [IpuMepbl HETMHENHBIX IKOHOMETPUUECKUX MOJEIIEH.

Tema 3. OueHuBaHue JIMHEIHBIX YypaBHeHUH perpeccun B EViews.
00630p unTepdetica mporpammel EViews. Ouenka peiHouHO#M Momenu Y.Illapma. Onenka
PaBHOBECHBIX 3HAYEHU MYJIbTUIUITMKATOPOB U BbISIBIIEHUE HEAOOLEHEHHBIX KOMITAaHUH.

Tema 4. IlpoBepka cTaTHCTHYECKUX runoTe3 B EViews.

IIpoBepka yCcTOMYMBOCTH mapaMeTpoB peiHOYHOM Moxaenu Y.I[llapma Bo Bpemenu. Ilpo-
Bepka runore3 00 3PPeKTUBHOCTH PAaOOTHI YNPABISIOUIETO HWHBECTULMOHHBIM HOPTQenem.
O1reHKa BIUSHAS HOBOCTHBIX COOOIIEHHI Ha JOXOIHOCTH aKIIUH.

Tema 5. OueHHBaHUe HeJIMHEITHBIX perpecCHOHHBIX Mojiesieii B EViews.

OrneHuBaHue KpUBBIX OOyuYeHHs], Te¢IOHUCTUYECKUX HHICKCOB LIEH C TONpPaBKOM Ha Ka-
yecTBO. CpaBHEHHE JMHEHHBIX W JIOTapU(PMUUYECKUX MOJIeNel IIeHOOOpa3oBaHUs Ha J0Ma,
KBapTUPBbI, 1a4H.




Tema 6. OueHUBaHMEe PerpecCMOHHBIX MOJeJIeld ¢ reTepoCcKeIaCTUYIHOCTHIO U aBTO-
KoppeJsinuei octatkoB B EViews.

I'erepockenactuyHocTh M ee mocnenctsus. Tectel Crnupmena, [onndenna-Keanara,
I'nenizepa, bponma-llarana, VYaiira, Xapsu. B3BemieHHbli METOJ HaMMEHBIIUX KBaApaTOB.
[TonpaBka Yaiita. Ouenka oTgaun Ha oOpazoBaHue 1o mojaenu JIk.MuHIEpa, BBISBICHUE U
YCTpPaHEHHUE TeTePOCKETACTUIHOCTH.

ABTOKOppesiuss OCTaTKOB M ee mnocieAcTBusa. Kpurepuii [lapobuna-Yorcona. Tect
bpoiima-I'ondpu. Meron Koxpeiina-Opkarra. OneHuBaHuEe MOJAETH CHOpOCa HAa MOPOXKEHOE,
BBISIBJICHHE U YCTPAaHEHHE aBTOKOPPEIIALIUU OCTaTKOB.

Tema 7. OnmHOMepHbIE MO/IeJIM BPEMEHHBIX PSII0B.
Monenu aHATUTHYECKOTO BBIPABHUBAHUS W AQJAlTUBHOTO MPOTHO3WpOBaHWs. [ wmmore3a
eIMHUYIHOTO KOpHs U ee nmpoepka. Monenn ARIMA u GARCH.

Tema 8. MHoromMepHbie MO/1eJIM BpeMEHHBIX PSII0B.
ABTOperpeccMoOHHass MOJIeTb PacIpeIesIeHHbIX JIaroB. Mojellb 4aCTUYHON KOPPEKTHPOB-
ku. Kounrerpanus. Bekropnas asroperpeccus. [Ipuunnnocts no I'peitHmpxepy.

Tema 9. AHAJIU3 ¥ NPOrHO3HPOBAHHE OIHOMEPHBIX BpeMEHHBIX psioB B EViews.

Wmmnopt nanubix B EViews. [TocTpoeHre NMporHo30B TUHAMUKU PA3THYHBIX BPEMEHHBIX
psanoB. Pa3paboTka MoJenu  IPOTHO3UPOBAHMSA  TOIJIMBHO-3HEPreTMYECKOro  OaiaHca
EBponeiickoro coro3sa.

Tema 10. AHa/IU3 U POTHO3UPOBAHNE MHOTOMEPHBIX BpeMEeHHBIX PsAI0B B EViews.

Onenka 3aBucumoctu 3koHOMUK Poccun u CIA ot aunamuku 1ieH Ha HeTh. Ompene-
JIEHWE PAaBHOBECHOTO Kypca pyOstst k goiapy u eBpo. OuennBanue VAR MakpodKOHOMHYECKOM
nuHaMukd Poccun u CIIA.

Tema 11. Cucrembl 0AHOBPEMEHHbBIX YPABHEHHIA.

CrpykTypHast U mnpuBeneHHas (OpMbl. YCIOBHS HIASHTHUPHUIHpPYyeMOCTH. Meronbl ole-
HuBaHUsA cucreM. CucrtemMa OJHOBPEMEHHBIX YpPAaBHEHHUH JMHAMUKHM DPa3BUTUS 3KOHOMUKHU
Poccun.

Tema 12. OuieHnBaHHe CHCTEM OHOBPEMEHHBIX ypaBHeHu#i B EViews.

OneHuBaHuEe CUCTEMBI OJHOBPEMEHHBIX YPaBHEHUN IUHAMHMKU Pa3BUTUS SKOHOMHMKHU
Poccun. Yrounenue cnenudukanuu. PazpaboTka clieHapHbBIX MPOTHO30B Pa3BUTHS IKOHOMUKHU
Poccun.

Tema 13. OuenuBanue Moaeseil ¢ OrpaHNYCHHBIMH 3aBHCHMBIMH NePeMEHHBIMHU B
EViews.

Mogenu norutr W npoOUT. Monenu ¢ YNOPSJOYEHHBIM M HEYNOPSAJOYCHHBIM
MHO’KECTBEHHBIM OTKJIMKOM. LleH3ypupoBaHHbie perpeccuu. Mojenu BepoATHOCTH AedoiaTa U
U3MEHEHMS KPEIUTHOTO peiTHHra OaHKOB.

Ananmu3 (HakTopoB, ONMPENESIONNX MMOBEJICHUE Ha PBIHKE Tpynaa. AHaiM3 (HakTOpOB, OI-
peleNAINMX TOTOBHOCTh IUIATUTh 32 COXpaHEHHE OOBEKTOB MNPHPOJHON cpelbl. AHaIM3
(bakTOpOB, OMpENESIONINX COCTOSHUE YET0BEYECKOTO CUACThSI.

Tema 14. OueHuBaHue Mo/IeJIeii aHAJIN3a MaHEJIbHBIX JaHHBIX B EViews.
Oco0OeHHOCTH CTPYKTYphl TaHETbHBIX JaHHBIX M €€ MpeuMylecTBa. Mopgenu c
(bUKCUPOBaHHBIMU U cydaiiHbIMU 3 dextamu. Tect Xaycmana. Cnenuduxarus MyHaka.



OrneHKa 3aBUCHMOCTH 00beMa TMPOJIaXK TYHIIA OT IIEHBI U pekiaambl. OlleHKa 3aBUCUMOCTH

CTOMMOCTH JIOMa OT €ro XapakTepucTuK. OIeHKa MPOU3BOJICTBEHHON (DYHKIMH MpPEANpUATHIA

TOK.

Tema 15. YueOHbIi cCiIe10BaTENbCKUI MPOEKT.
[TocTanoBka nenu u 3anay uccienoBanusi. [loMck M U3ydeHHe HAy4YHOW JIMTEPATYPHI 1O

HpO6J’I€M€. Ilouck m IoAroToBKa JaHHBIX. OHCHI/IBaHI/Ie MOI[GJ'IGIZ U IIPOBCpPKa TI'HIIOTES.

@opMynHUpOBKa BBIBOJIOB U peKoMeHaamuii. OdopmiieHre 1 3aIuTa oT4eTa.

4. MaTtepuaJjbl TEKylIIero KOHTPOJISI YCIIeBAeMOCTH 00y4aomuxcs U GoHI OLeHOYHBIX
CpeaCcTB MPOMEKYTOYHOM aTTeCTAIMHU 1O JUCIUIIMHE
4.1. ®opMbI 1 METObI TEKYIIET0 KOHTPOJISA YCIIEeBAE€MOCTH M MPOMEKYTOYHOM aTTeCTAIlUM.

4.1.1. B xome peanmmzanuu aucuuiinasl bl.b.4 «DOxoHoMmeTpuka (MPOABUHYTHIA YpPOBEHB)»
MCIIOJIB3YIOTCSI CJEAYIOLIME METO/Ibl TEKYILIEr0 KOHTPOJISl YCIIEBAEMOCTH 00YUaOLIMXCS:

MeTtoasl TeKy1ero

Tema KOHTPOJIA
yCIeBaeMOCTH
Tema 1 JInHelHbple 5)KOHOMETPUUYECKHE MOJEIIH TectupoBanue
Tema 2 HenuuelHbIe 53KOHOMETPUYECKUE MOJEIU TectupoBanue
Tema 3 OrileHMBaHUE JTMHEHHBIX ypaBHEHUH perpeccun B EViews Pewenne 3anau,
TECTUPOBAHUE
Tema 4 [TpoBepka cratuctuueckux runores B EViews Pemenue 3anauy,
TECTUPOBAHUE
Tema 5 OueHMBaHUE HETMHEHHBIX PErpecCHOHHBIX Moeneil B EViews Pemenue 3anauy,
TECTUPOBAHUE
Tema 6 OneHnBaHuE pEerpecCUOHHBIX MOJEIEH C reTepo- Pewenue 3anau,
CKEJIAaCTUYHOCTBIO M aBTOKOppeJIsiliel ocTaTkoB B EViews TECTUPOBAHUE
Tema 7 OpHOMEpHBIE MOJENIN BPEMEHHBIX PSJI0B TectupoBanue
Tema 8 MHOroMepHbIe MOJIETIN BPEMEHHBIX PSAIOB TectupoBanue
Tema 9 AHanu3 U MpPOrHO3UPOBAHUE OJTHOMEPHBIX BPEMEHHBIX DPSIIOB Pewenue 3anau,
B EViews TECTHPOBAHUE
Tema 10 | AHanu3 ¥ MPOrHO3UPOBAHUE MHOTOMEPHBIX BPEMEHHBIX PSAIOB Pewenue 3anau,
B EViews TECTHPOBAHUE
Tema 11 CucreMbl OTHOBPEMEHHBIX YPABHEHU TectupoBanue
Tema 12 | OLieHMBaHUE CHCTEM OJIHOBPEMEHHBIX ypaBHeHu B EViews Pewenue 3anau,
TECTUPOBAHUE
Tema 13 | OueHuBaHue MoJened C OrpaHMYEHHBIMH 3aBUCHUMBIMH Pewenue 3anau,
nepeMeHHbIME B EViews TECTUPOBAHUE
Tema 14 | OuenuBanue Moielel aHaIM3a AHENBHBIX JaHHBIX B EViews Pewenue 3anau,
TECTUPOBAHUE
Tema 15 | YueOHsbIii uccre10BaTeIbCKUI TPOEKT 3amura yueOHOro
HCCIIEA0BATEIBCKOTO
IIPOEKTA

4.2. MarepuaJibl TEKylIero KOHTPOJISl YCIIeBAeMOCTH.
Hpeno;[aBaTenb OLICHUBACT YPOBCHL MNOATIOTOBJICHHOCTHU O6yanOHlHXCH K 3aHATHUIO IIO

CIIEIYIOIIUM MTOKA3aTeIIsIM:
- CIIOCOOHOCTH PENIaTh 3a/1a4M M0 OICHUBAHUIO U UHTEPIIPETAIIMHA SKOHOMETPUIECKIX MOJICTICH,
aQHAJIOTMYHBIE YK€ PACCMOTPEHHBIM B Ipoliecce 00ydeHus;

4.1.2. IlpomexxyTouHast aTTecTamus IpoBOAUTCS B hopMe dK3aMeHa B yCTHOU (popme.




- IPOXOKJCHUE TECTUPOBAHUS;
- KauecTBO peajH3aluyd Y4eOHOTO HCCIIEAOBATEIbCKOTO MPOEKTa (HAa 3aKIIOYUTEIEHOM
IPAaKTUYECKOM 3aHATHH).

Ouenka 3HaHWI, yMEHHUH, HAaBBIKOB IIPOBOJUTCS HAa OCHOBE OaIIbHO-PEUTHHIOBOMN
cucteMmbl. Bxmax mo pesynbraraM IOCEIAEMOCTH 3aHATUH, AKTUBHOCTH Ha 3aHATHSAX,
JIEMOHCTPAIMU CITIOCOOHOCTH CaMOCTOSITENIEHO U YBEPEHHO CIIPABIATHCS ¢ YUEOHBIMU 3aauaMH,
OTBETOB Ha TECTOBBIE 3aHATUS, pealln3allui y4eOHOI0 NCCIIEA0BATEIbCKOrO MPOEKTa COCTABISAET
70% wu3 100% (70 6ammoB u3 100) B uTOroBo# 6aUIBHON OLIEHKE TIO KYpCY.

IIpumepsl yueOHBIX 3a/1a4 /151 pelIeHNs] B KOMIIBIOTEPHOM KJlacce:
3agaua 1.
B ¢aiine bottle.wfl npuBeneHs! cieayromue JaHHbIC:
company — Ha3BaHUE KOMIIAHWHU, TPUHAJIEKAIIEH K CEKTOPY IMPOU3BOJCTBA HAIIUTKOB;
pe - 3HaYeHue MynbTUIUIHKaTopa P/E 11 1aHHOM KOMITaHUY;
g — TeMIIbl MPUPOCTa MPUOBLITN KOMIIAHUU B OJIMKaiIIye Tobl O OI[EHKAaM aHAJIUTHKOB;
sd — cpeaHEKBaAPATHIECKOE OTKIOHCHUE JJOXOAHOCTH aKIMii KOMIIAHUHU (Mepa PHCKa).
C ucronb30BaHMEM CPaBHUTEIBHOTO MOAXO0Ja K OICHKE OM3HEeca M MOJENIM MHO>KECTBEHHOM
JIMHEHHOM perpeccuu TpeOyeTcsl ONpeIesuTh ClpaBeJIUBbIC 3HAYCHUS MYJIbTUILIMKATOpOB P/E
JUIsT KOMIIAHUI U BBISIBUTH KOMITAHMH, aKI[UU KOTOPBIX O0JIaJal0T HauOOJBIINM MOTEHIHUATIOM
pocTa 1 HauOOoJIBIIUM PUCKOM CHHKEHUS PHIHOUHOM LIEHBI.
3amaua 2.
B ¢aiine country.wfl npuBeneHs! cieayOIne TaHHbIC:
country — 6ykBeHHBIN UACHTU(DUKATOP CTPAHBL;
pe - 3HayeHue MynbTUIUKaTopa P/E mis (oHI0BOrO MH/ICKCA TaHHON CTPaHBI,
g — Temribl mpupocta peanbHoro BBII B Omuskaiiiiue roapl mo olleHKaM aHaJIUTHKOB;
I — YpOBEHb IMPOLIEHTHBIX CTABOK PhIHKA FOCYAAPCTBEHHBIX OOJIMTraIHil;
risk — skcriepTHas OICHKA YPOBHSI HHBECTHIIMOHHBIX PUCKOB (MHICKC Euromoney).
Ha ocHoBe HCmoOJIb30BaHUSI CPAaBHUTEIBHOTO MOAXOJAa U MOJEIH MHOKECTBEHHOW JIMHEMHOMN
perpeccun TpeOyeTcs ONpPENeNUTh CIpPABEUTUBbIC 3HAYCHHS MYyJIbTUILTHKaTOpoB P/E mis
(OHIOBBIX MHJIEKCOB PA3IMYHbIX CTPAH U BBISIBUTH HAIlMOHAJIbHBIE (POHJIOBBIE PHIHKH, KOTOPHIE
001aJat0T HAauOOJIBIIMM MOTEHIIMAIOM POCTAa U HAUOOJIBIIUM PUCKOM CHWXKEHMS LIEH aKIIUH.
3amaua 3.
B ¢aiine petrol.wfl npusenens! crnenyromiune 1aHHbIE:
company — Ha3BaHHE KOMIIaHUH, IPUHAIIEKAIEH K HETEra30BoMy CEKTOPY 3KOHOMUKU;
pbv - 3Hauenne myapTUIUIHKaTOpa P/BV 11 TaHHO# KOMITaHHH;
roe — peHTabeIbHOCTh COOCTBEHHOTO KalKTala JaHHOW KOMIIaHUY;
sd — cpeTHEKBaIpaTHYECKOE OTKIIOHEHUE JOXOJHOCTH aKIIMi KOMIIAHUH (Mepa PHCKa).
C ucronb30BaHMEM CPaBHUTENIBHOTO MOJAXO0Ja K OIEHKE OM3Heca M MOJENIM MHO>KECTBEHHOM
JUHEHHOU perpeccuu TpeOyeTcsi ONpeleNuTh CIpaBe/UIMBbIE 3HAUYEHHUS MYJbTUIUIMKATOPOB
P/BV s KOMIaHHH W BBISIBUTH KOMITAHWH, AaKI[MM KOTOPHIX 00JaJal0T HauOOJIBITHM
MOTEHIMAJIOM POCTa M HAUOOJIBIINM PUCKOM CHUKEHHUS PHIHOYHOI LIEHBI.
3amauya 4.
B ¢aiine keynes.wf1 npuBeneHs! cieayromue JaHHbIE:
P — HOXOIHOCTH MopTdens, B KOTOPBIH pa3MelleHbl aKTUBBI dHIAayMeHTa KeMOpumxckoro
yHUBEpcUTeTa U KoTopbiM yrpasis Jx.M.KeitHc, no ronam 3a nepuog ¢ 1928 mo 1945 r.;
M — T0XOHOCTH PhIHKA aKkIuii BenmnkoOpuTanuu mo roaam 3a nepuoj ¢ 1928 mo 1945 r.;
rf — mporeHTHas cTaBka Mo KPaTKOCPOYHBIM OOJHMTanusaM Ka3zHaueiicTBa BemmkoOpuranuu mo
rojaam 3a nepuof ¢ 1928 mo 1945 r.
Tpebyerca oxapaktepusoBarh cTuiab Jx.M.KeiiHca kak NOPT(ETBHOrO yHpaBIAIOMIETO U
OLICHUTh €ro CIOCOOHOCTh MEPEUrphbIBaTh PHIHOK, HCHOJIb3YS TMOAXOM, MPEII0KEHHbBIN
M./I>xencenom Ha ocHoBe Moaenu CAPM. Kpome Ttoro, tpeOyercss OLIEHHUTH CIIOCOOHOCTH
JIx.M.KeiiHca MpOTHO3MPOBATh CPABHUTEIBHYIO IWHAMUKY PBIHKOB aKIUW W OOJIUTAIMil WU



KOPPEKTUPOBATh OETY CBOETO MOPTQEis C yUYETOM MEPCIEKTUB POCTA UM MaJIEHUsI pbIHKA aKLIU
B OJiokaiieM Oyayiem.

3amauya 5.

B ¢aiine events.wfl npuBeaeHbI CleayrOIINE TaHHBIC:

market — roxoxuocts peiaka aknuii CILIA 3a cOOTBETCTBYIOIIHI MECSIT;

rkfree — moxoaHocTh Ka3Hauekckux Bekceneid CLIIA B COOTBETCTBYIOIIEM MECSIIIC;

CONOCO - JOXOAHOCTh akui KoManuu CONOCO 3a COOTBETCTBYIOIINM MECSILI;

dupont - moxoaHOCTH akiMii Kommanuu DuUpont 3a COOTBETCTBYIOIIHIA MECSIIT,

dow — 10X0MHOCTh aKIuii KoMrnaHuu DOW 3a COOTBETCTBYOMIHIA MECHIL;

dum — ¢uxTuBHas nepemeHHas1, paBHas 1 s nepuoja, korna Dupont u Dow Benu 6oprOy 3a
norsiouieHre Conoco, u 0 B Ipyrue MecsIibl.

Tpebyercst oneHUTH OeTa-kod(hduIMeHTs akiuii komnanuii Conoco, Dupont u Dow, a takxe
ONpeeNnTh, Kak oOTpas3uiach Ha pe3yjbTaTax akKIMOHEPOB TpeX KommaHuii sta OopbOa,
3aKOHYMBIIASACS TOTIIONIeHneM Komnanuu Conoco kommnanue Dupont.

3anaya 6.
B ¢aiine poly.wfl npuBeneHs! ciienyomye JaHHbIC:
CUMpP — HaKOIUIGHHBIH O0BEM TMPOW3BOJICTBA MOJMITHICHA IO TOAaM Ha 3aBOjAE IO

HPOU3BOJICTBY TOJIMATUIICHA,
ucostp — cpeHHe U3IEPKKH ITPOU3BOICTBA ITOJUITHIICHA.

TpeOyercst mOCTPOUTh rpadUUYECKU U OLCHUTh SKOHOMETPUYECKH KPUBYIO 00yUCHHUS IS 3aBOIA
10 TIPOU3BOJICTBY IOJIMATHIICHA.

3anauva /.

B ¢aiine chow.wfl npuBeieHs! cienyronye qaHHbIC IO Pa3HbIM MOJIEIISIM KOMIIBIOTEPOB:

year — KaJeHIapHbIi rOJ;

rent — CTOoMMOCTb apeH bl KOMIIBIOTEPA;

aCCeSS — CKOPOCTh YTECHHMS U 3AIIMCU HA KECTKUN JTUCK KOMIIBIOTEPA;

mem — 00beM OIepaTUBHOI MaMsITH KOMIIBIOTEPA;

mult — Bpemsi BBINOJIHEHHUS OTICpAIIMH YMHOKCHHS.

TpeOyercst MOCTPOMTH TETOHUCTHYECKUH HMHAEKC IIEH Ha KOMIIBIOTEPHI, YYHTHIBAIOIIUI
yIYUIICHAE UX TEXHUYECKUX XapaKTePHUCTHK.

3amaua 8.

B ¢aiine cole.wfl npuBeneHs! ciaeayronme 1aHHbIE:

year — KaJeHIapHbIH TOJ;

price — 1ieHa KECTKOTO JICKa;

Cap — eMKOCTh JKECTKOTO JIMCKa;

speed — CKOpPOCTh UTEHHS U 3aMUCH JAHHBIX TIPU pabOTE C )KECTKUM JIUCKOM.

TpeOyercst MOCTPOUTH TEAOHHCTHYECKHH HWHIEKC [IEH Ha JKECTKHE JHMCKH, YYHTHIBAIOIIUH
yIYYIICHUE UX eMKOCTH U CKOPOCTH YTCHUS U 3aIIHCH.

3amaua 9.

B oaiine housing.wf1l npuBeneHs! cieayomime TaHHbIE:

price — meHa JjomMa ¢ MPUJIETAIOIIUM 3eMENIbHBIM YUaCTKOM;

lotsize — pa3mep 3eMeNbHOTO yYacTKa,;

bathrms — xonmuecTBO BaHHBIX KOMHAT B JIOME;

bedrooms — koJiMYecTBO CIIAJIEH B IOME;

driweway — Hanmuuue ya00HOH MOABE3THOM JIOPOTH K IOMY;

fullbase — Hanrune 060PYAOBAaHHOTO TOBAIIA;

garagepl — konMYecTBO MECT B rapaxke;

gashw — Hayuue ra30BOro OTOIICHUS,

prefarea — pacnosnoxxeHue 1omMa B IPECTHKHOM paiioHe;

recroom — HaJM4YHe B I0ME KOMHAThI OT/IbIXa;

Stories — KOJIMYEeCTBO ATAXKEH B JOME.



TpeOyeTcst OLICHUTH JIMHEWHYIO U JoTrapuMUUYECKYI0 (JTUHEHHYIO B Jjorapudmax) 3aBUCUMOCTh
[IEHBI JIOMa C MPWICTAIONINM 3€MEIIbHBIM YYaCTKOM OT Pa3IMYHBIX ()aKTOPOB U YCTAHOBUTH,
Kakas U3 3TUX crneurdukanuii 6onee aieKBaTHA UMEIOLTUMCS TaHHBIM.

3anaua 10.

B ¢aiine flats.wfl npuBeaens! cienyronme JaHHbIE:

price — eHa KBapTUphI;

totsp — oOmras TIoNaAh KBapTUPHI,

Kitsp — mutomaap KyXHu;

dist — paccrosiHEEe OT IIEHTPa ropo/a;

walk — maroBast JOCTYITHOCTh METPO;

metrdist — paccrosiHue 10 OJrKaiIeld CTAHIIMA METPO B MUHYTaX XObObI MEIIKOM (€CITH METPO
HAaXOJWTCS B 30HE INAroBOM JOCTYITHOCTH OT KBApTUPB) WM B MHHYTaX IIO€3[KM Ha
00IIeCTBEHHOM TpaHCIOpTe (B MPOTHBHOM ClIydac);

floor — HopMaITBHBIH ATaX (HE IEPBBIA U HE MOCIICAHUN);

bal — nanmnuue Gankona;

brick — siBnsieTcst 1M TOM KUPIYHBIM;

tel — nanuume pukcupoBaHHO TeneHOHHON CBSI3H;

rooms — KOJIM4€CTBO KOMHAT.

Tpebyercs:

- OLICHUTH PETPECCHOHHYIO 3aBUCIMOCTh CTOMMOCTH KBapTHUPBI OT pacCCMATPUBAEMBIX (DAKTOPOB
(He BKJIIOYAsl KOJIMYECTBO KOMHAT);

- IPOBEPHUTH THIIOTE3y O TOM, YTO CTOMMOCTH KBaJIPAaTHOT'O METpPa HE MEHSICTCS NIPH U3MEHEHUH
TUIOMIA/IA KBapTUPBI;

- OINPEACIUTHL JIOJIF0 TUIOMIAN KyXHU B OOIICH IUIOMAaN KBAPTHPHI, KOTOpas MaKCUMH3UPYET
CTOUMOCTH KBapPTHUPBHI;

- OMPENEIUTh, PA3TUYAIOTCS JIU KOIPHUIIMEHTHI SJJaCTUYHOCTA CTOUMOCTH KBAPTUPHI 1O 001IIeH
TUIOMIA/IA KBApTUPBI U PACCTOSHUIO OT LIEHTPA TOpoja Jjsl OJHOKOMHATHBIX, IBYXKOMHATHBIX,
TPEXKOMHATHBIX M YETBIPEXKOMHATHBIX KBAPTHP.

3amaua 11.

B ¢aiine manag.wf1 npuBeneHs! cieayonue JaHHbIe:

PErs — 9iCIeHHOCTh MepPCOHaNa KOMIIAaHUY;

manag — YMCIIEHHOCTD JIUI], 3aHUMAFOIIUX PYKOBOISAIINE TOJKHOCTH.

TpeOyercss OLIEHUTH 3aBUCUMOCTh UYHCICHHOCTH PYKOBOJUTENEH OT YHCIEHHOCTH TepcoHala
B3BEIICHHBIM METOJIOM HaWMEHBIINX KBAJPaTOB, IMPEAINOiarasi, 4To CpPEIHEKBAIPATHUECKOES
OTKJIOHEHHE OCTATKOB MPSMO MPOMOPIMOHAIBHO 3HAYCHHIO TIepeMeHHOM-(akTopa.

3amaya 12.

B oaiine cps85.wfl npuBeneHs! ciaeayromye TaHHbIE:

wage — 3apaboTHas TiaTa peCIoH/ICHTA;

ed — mpoAOIDKUTEITLHOCTh OOYUEHUS PECIIOHICHTA B I'OJIax;

€X — CTax pabOTHl PECTIOH/ICHTA B TO/1aX;

fe — mpuHaIEKHOCTH PECIIOHICHTA K KEHCKOMY IOy,

marr — HaxoIUTCsI I PECTIOHICHT B Opake;

union — COCTOMT JIM PECTIOHJICHT B PO(COr03¢;

NONWh — sIBasieTCs JT PECTIOH/ICHT MIPEACTaBUTEIIEM HAIIMOHATBHOTO MEHBIIIMHCTRA.

Ha ocHoBe wucnonp3oBanus moaxona Jlx.Mwuniepa TpeOyeTcss OLEHUTh HOPMY OTJA4yd Ha
MHBECTUIMHN B 00pazoBaHue, CIOCOOHOCTh MPO(COI30B OTCTauBATh YIKOHOMUYECKHE UHTEPECHI
CBOMX YIICHOB, a TaKke 3(PQPeKThl TUCKPUMHUHAIMK IO TOJOBOMY U PAcOBOMY MpH3HAKaM.
Kpome Toro, TpeOyercss MPOBEPUTH THUIIOTE3y O TOMOCKEIACTUIHOCTH OCTATKOB, HCIOJB3YS
pa3iINYHbIe JKOHOMETPUYECKHE TECThl, W OIEHUTh PETPECCUI0 B3BEIICHHBIM METOAOM
HAaUMEHBIINX KBAJPaTOB, UCIIONb3YsI MOAEIb MYJIbTUIUIMKATUBHON T€TEPOCKETaCTUYHOCTH.
3amava 13.

B ¢aiine wages_rus.wfl npuBeaeHsI ClieayIOIINe JaHHbIE:



wagel2 — 3apaboTHas 1iaTa pecroH/IeHTa 3a MociaeaAHue 12 MecsIes;

ed_pm — Hanuuue cpenHero npodeccHoHaIbHOTO 00pa30BaHus;

ed_high — nanuume BoIcIIEr0 0OpPa30BaHUS;

ed_sd — HaiMyKe y4eHO! CTEICHU;

€X — cTax paboThI;

female — npuHaUIEKHOCTH PECIIOH/ICHTA K KEHCKOMY TOJIY;

marr — HaxoIUTCS JIU PECIIOHCHT B Opake;

reg_mos — npoxuBanue B MOCKBe;

reg_spb — nposkuBanue B Cankr-IlerepOypre.

Tpebyercs:

-OLICHUTh MAaTepHAJIbHbIE BBITOABI OT TMOJY4YeHUs OOpa30BaHMS PA3IUYHBIX YPOBHEH MpH
KOHTpOJIe Ha poune (paKkTopsl,

- TPOBEPUTh THUIIOTE3bl O TETEPOCKETACTUYHOCTH OCTAaTKOB, MCHOJb3Yysl pPAa3JIHYHbIE
HKOHOMETPUYECKUE TECTHI;

- OLICHUTh PErpecCHi0 B3BEUICHHBIM METOJOM HAUMEHBIIMX KBaJpaTOB, HMCHOJb3Yys MOJEIb
MYJIbTUIUIMKATUBHON I'€TEPOCKENaCTUUHOCTH;

- IPOBEPUTH TUIIOTE3Y O TOM, UTO YPOBEHb TPYAOBBIX JI0XO/OB JIUI C BHICIIMM O00pa30BaHUEM U
YYEHOU CTENEHBIO HE PA3JIMYACTCA.

3anayva 14.

B ¢aiine reggrol.wfl npuBeneHs! clieayroIue JaHHbIC:

growth — Temm npupocta peansHoro BPII pervoHa Ha fayiny HaceIeHus;

grp0 — peanbubiii BPII Ha nymry HaceneHus Ha Ha4ajio Nepuoa;

dpop — TemIt MPUPOCTa HACETICHHSI PETHOHA;

eq — nosig B BPII unBectunmii 3 coOCTBEHHBIX CPEJICTB IPEAIPUSITHIA;

Cr — nons B BPII uuBecTuLMiA U3 NIPUBIIEUEHHBIX KPEAUTHBIX PECYPCOB;

fed — nonst B BPII unBectuiuii us cpeacts deaepanbHOTo Or0pKeTa,

reg — nonst B BPII uaBecTHIMif U3 CpeICTB PETHOHAILHOTO OIO/IKETA;

dii — mons 8 BPIT npsiMbIX HHOCTPAHHBIX HHBECTHIIN.

Tpebyercs:

- OLICHUTBh PErPECCHOHHYI0 MOJENb 3aBUCUMOCTH Temma npupocta BPII ot paccmarpruBaemsbix
(baxTOpOB;

- TpOBEpPUTh THUMOTE3y O TOMOCKEAACTUYHOCTU OCTaTKOB, HCHOJb3yS  pa3jNyHbIe
HKOHOMETPUYECKUE TECTHI,

- OLEHUTh PETPECCHI0 B3BEIIEHHBIM METOJ0M HaWMEHBUIMX KBaJpaTOB, HMCIOIb3Ys MOJENb
MYJIBTUIUIMKATUBHON IF€TEPOCKENACTUIHOCTH.

3amaua 15.

B daiine ucelec.wfl mpuBeneHsl cieayroolMe TaHHBIC MO MOTPEOICHUIO DIICKTPOIHEPTUH B
pa3IMYHbIX HAaCEeJIEHHBIX MyHKTaxX BenukoOpuTanuu:

kwh — 00bem moTpebiieHHs SIEKTPOIHEPTUH B PacueTe Ha OJTHO JIOMOXO3SIHCTBO;

Cap — MOIIHOCTh 3JIEKTPONPUOOPOB B pacueTe Ha OJHO JOMOXO03AKCTBO;

INC — cpeaHeayIEeBOM TOXO;

mMC6 — Tapud Ha SITEKTPOIHEPTHIO;

gas6 — Tapu Ha ras;

CUSt — YHCIEHHOCTh MOTPEOUTENEH STEKTPOIHEPTUH B HACETICHHOM ITyHKTE.

[Ipeamnonaras, 4To cpelHEKBAIPATHUECKOE OTKJIOHEHHWE OCTATKOB OOPAaTHO MPOMOPLHOHAIBHO
KBaJIpaTHOMY KOPHIO UHCJIEHHOCTH TOTpeOUTeNell 3JeKTPOIHEPTrUd B HACEIIEHHOM IyHKTE,
OLIEHUTE PErPEeCcCHOHHBbIE MOJETH 3aBHCUMOCTU MOTPEOJIEHUS 3JIEKTPOIHEPTHH OT PA3TUUHBIX
(GakTOpoB C HCMHOJIH30BAaHUEM JIMHEHHOW M Jorapudmuyeckoil (JuHEHONW B Jorapudmax)
cneundukanuii. Onpenenure, Kakas cnenu(pUKanus JIydiie OMUChIBAET CBA3b MEX/Y 3aBUCUMOM
MePEMEHHOMN M OOBSCHIIOMMUME (HaKTOpaMHU.

3amayva 16.



B ¢aiine ge_eps.wfl npuBeneHsl JaHHBIC O TWHAMHMKE MPHOBLTH Ha akiuio Kommanuu General
Electric.

TpeOyercs:

- OCYLIECTBUTh AHAJUTHUUYECKOE BBIPABHUBAHUE psAJia C UCIIOJIb30BAHUEM MOJIENEN JTUHEMHOIO U
9KCIIOHEHIIMAILHOTO TPEH 1A,

- OIPEJENINTD, KaKasi MOJEJb TPEH/A JIy4llle COOTBETCTBYET JIaHHBIM;

- IOCTPOUTH MPOTHO3 MPUOBLTH Ha akuuio kommanuu General Electric va nsite et Biepen
3anava 17.

B ¢aiine trans.wfl mnpuBeneHbl AaHHBIC O JTUHAMHUKE WHICKCA TPAHCIOPTHBIX MepeBo3ok. C
UCIIOJIb30BAHUEM THX JaHHBIX HEOOXOAMMO:

- TIOCTPOUTh TMPOTHO3 TPACKTOPUU psAda C HCIOJB30BAHMEM aJallTUBHBIX METOOB
IPOTHO3UPOBAHHUS;

- TPOBEPUTHh THUIOTE3y 00 HMHTErPUPOBAHHOCTU MCXOIHOTO psia M OMNPEIeNIUTh, KaKoe
npeoOpazoBaHre HEOOXOAUMO I €ro IPUBEIECHUS K CTAlMOHAPHOMY BHUY;

- onpeaenuth nopsaku monenun ARIMA, nambornee aleKBaTHO ONMHUCHIBAIOIIEH TPACKTOPHUIO
3TOTO psAla, U MOCTPOUTH WHTEPBAIBHBIA MMPOTHO3 AMHAMHUKHU P C UCHOJIH30BAHUEM MOICIH
ARIMA.

3anaua 18.

B ¢aiine airline.wf1 npuBeneHbl MecsiuHbIC TaHHBIC O TUHAMHKE MMACCAXKUPCKUX aBUATIEPEBO30K.
C MCIoJIb30BaHUEM ITHX JIAHHBIX HEOOX0IUMO:

- OCYUIECTBUTH CE30HHYIO JEKOMIIO3UIIMIO U IOCTPOUTD PSiJi C YCTPAHEHHON CE30HHOCTBIO;

- BBIJICJIUTB JIOJITOCPOYHBIA TPEHA-IIMKJI ¢ UCTIONb30BaHueM (puibTpa Xonpuka-IIpeckorra;

- TIOCTPOUTh TMPOTHO3 TPACKTOPUU psAda C HCIOJB30BAHMEM aJallTUBHBIX METOOB
POTHO3UPOBAHHS;

- TPOBEPUTHh THUIMOTE3y 00 HHTETPUPOBAHHOCTH HCXOJHOTO psiia M ONPEAETUTh, KaKue
npeoOpa3oBaHrs HEOOXOJUMBI [l €r0 IPUBEIEHUS K CTAllMOHAPHOCTH;

- onpenenuth nopsiaku moaenu ARIMA, nanbonee ajekBaTHO OMHMCHIBAIOIIEH TPAECKTOPUIO
ATOTO psANa, U MOCTPOUTH WHTEPBAIBHBIA MMPOTHO3 AMHAMHUKHU pPsJa C WCHOIH30BAHUEM MOIEITH
ARIMA.

3amaya 19.

B oaiine salesl.wfl nmpuBeneHsl ciaeayromiye 1aHHbIC:

S — 00beM MpoJak KOMIaHUU | B TEKyIIUX (MIEPEMEHHBIX ) LIEHaX;

PPi — MH/IEKC LIEH MPOU3BOAUTEICH.

TpeOyeTcst MOCTPOUTH MPOTHO3 MPOJAXK KOMIIAaHWU | B MOCTOSTHHBIX I1eHax 70 IV kBaprana 2021
r. ¢ ucnoas3oBanueM monean ARIMA Bbokca-/[>xeHKuHCcA.

3amaya 20.

B oaiine bal_eu.xIs npuBeneHs! naHHBIE O TPOU3BOACTBE, MOTPEOICHUH, YKCIIOPTE H UMIIOPTE
pa3IMyYHbIX 3HeproHocuresne (yris u topda, chipod HEPTH, HEPTEHNPOAYKTOB, MPUPOIHOTIO
rasa, siIEpHOM HEpPruu, TUAPOIHEPTHU, T€OTEPMAILHON U COJIHEUHOU dHEpruu, OnoTormBa). B
daiine gdp_eu.xIs mpuBeaeHs! nanHbie 0 quHamMEKe peanbHoro BBIT EBpomnetickoro Coro3a.
Tpebyercss mocTpouth MporHo3sl 3HeproeMkoctd BBIT EBpormetickoro Coro3a mo pazmudHBIM
sHeproHocutenssM Ha nepuoa 1o 2030 r. u cnaenarb BBIBOABI 00 W3MEHEHHUU CTPYKTYpbI
sHepreruueckoro Oamanca Espomneiickoro Coro3a. Mcmonb3ys ajanTHBHBIE — METOJbI
NPOTHO3UPOBAHUS W  YYHTHIBasg OAaJaHCOBBIE COOTHOIICHHSI MEXIy IPOU3BOJICTBOM,
noTpelIeHueM, 3KCIIOPTOM U MMIIOPTOM, TpeOyeTcsl MOCTPOMTH MPOTHO3 CIpoca Ha MMIIOPT
EBpomneiickum Coro30M pa3inyuHbIX SHEProHOCUTENEeH (B MEpBYIO ouepeab — ChIpoil HepTH U
OpUPOJHOTOo rasa) Ha nepuoj 10 2030 r.

3amaua 21.

B ¢aiine gdp.wfl nmpuBeaeHs! crenyromnye KBapTalbHbIC JaHHBIC!

gdpr — peansubiii BBIT Poccun B mocrostHHBIX IieHax (mo 2014 r. — 0e3 ydvera JaHHBIX 10
Kpsimckomy denepansHoMy okpyry, ¢ 2014 r. — ¢ BkiItoyeHHEeM AaHHBIX 1o KpbiMckomy
benepabHOMY OKPYTY);



brent — riena Ha He)Th Mapku Brent.

Tpebyercs:

- IpOBeCTH TpadUUECKUi aHAIM3 COTJIACOBAHHOCTH TuHaMUKHU peasibHOoro BBIT Poccuu un nen
Ha HE(Th;

- NIPOBEPUTH T'MIIOTE3bl O TOM, SABISETCA JM LieHa Ha HedTh Npu4yMHOM mo I'pelHmxepy auns
peansHoro BBII Poccun, a peansubiii BBII Poccun — npuunboi no I'peliHukepy A LEHbI HA
He(Th;

- OLIEHUTh MOJIETh KOPPEKIMU OIIMOKH, OTPaXKaroIIel 3aBUCUMOCTh JUHAMUKU peanbsHoro BBIT
Poccum oT 1uHaMMKH LieH Ha HEPTB;

- IPOBEPUTH THMIOTE3y O TOM, MOBIMSUIO JU BKIoueHue B coctaB Poccum Kpbimckoro
(benepanbHOro OKpyra M IOCJIEJOBaBIIEE 32 3TUM BBEACHUE PEXHMMa CaHKLUUN Ha M3MEHEHUE
ypoBHs peanbHoro BBII Poccuu;

- MIOCTPOUTh MOJEIbHYIO0 TpaekTopuio peanbHoro BBII Poccum B mpenmiectByromue roasl B
IPEIOI0KEeHNH, uTo HaunHas ¢ |1 kBaprana 2004 r. uensl Ha HedTh Mapku Brent crabunsHO
nep>kanuch Ha ypoBHe 30 gosut. CHIA 3a Gappenb, U CpaBHUTH €€ ¢ (paKTUUYECKOU TpaeKTopuen
peanbHoro BBII Poccuu;

- ONpEAEIUTh ONTUMUCTUYECKUH, OKUIaeMbIil M MECCUMUCTUYECKUN MPOTHO3bI IMHAMMKH LI€H
Ha He(Th Mapku Brent m mocTpouTh COOTBETCTBYIOIIME MM TNPOTHO3BI TUHAMHUKH PEaTbHOTO
BBII Poccun.

3anaua 22.

B oaiine usa_oil.wfl npuBeneHsl ciaeayromme TaHHbIE:

gdpr — peanbubiit BBIT CIIIA B mOCTOSIHHBIX IIEHAX;

wti — riena Ha Hedpte mapxku WTI;

ppi — unaekc el npousBoauteneit CILA.

Tpebyercs:

- MPOBEPUTH TUIOTE3bl O TOM, SBJISETCS JIM LieHa Ha He(dTh mpuuumHOW mo ['pelinmxepy s
peansHoro BBII CIIIA, a peansusiii BBII CIIIA — npuumnnoil no I'peitHmkepy s LIEHBI Ha
He(Th;

- OLIEHUTh MOJI€Tb KOPPEKIMH OIMINOKH, OTpaXkarollel 3aBUCUMOCTh JUHAMUKHU peanbsHoro BBIT
CHIA oT nuHaMHKH 11eH Ha HE(Th;

- MIPOBEPUTH TMIIOTE3Y O TOM, UMeN U MecTo nocie 2005 T. CTpyKTypHBIN CIBHUI TapaMeTPOB
MOJIETH.

3amaua 23.

B ¢aiine dollar.wfl npuBeneHs! cieayromme TaHHBIC IO UTOTaM €KEIHEBHBIX TOPTOBBIX CECCUH:
usdrub — xypc momnapa CIIA k poccuiickomy py6iio;

brent — niena Ha HedTH Mapku brent.

Tpebyercs:

- mpoBecTH Tpaduueckuii ananu3 3aBucUMocTH Kypca gojuiapa CIIA k poccuiickomy pyOtro oT
IIEH Ha He(Th;

- IPOBEPUTH TMIOTE3Y O KOMHTerpauuu kypca noiapa CLIA k poccuiickomy pyOio U 1IeH Ha
HE(Tb;

- OLEHHUTh PErpecCMM KOMHTErPAallMOHHOM B3aMMOCBS3M MeEXay Kypcom nposutapa CHIA k
poccuiickoMy pyOJIt0 U 11eHOM Ha He()Th M MPOBECTH CPABHUTENLHBIA aHAJIN3 albTepPHATUBHBIX
crienuuKanmii;

- paccuuTath paBHOBECHBIN Kypc aosapa CIIIA k poccuiickoMy pyOiro mpH pa3IUYHbIX LEHaxX
Ha HE(Th;

- OLEHHUTb MOJIENb KOPPEKIMU OIIMOKH, ONHMCHIBAIOIIYIO KPAaTKOCPOUHYIO JAMHAMHKY Kypca
nosmapa CIIA k poccuiickomy py0iio;

- TPOBEPUTH THUIOTE3y 00 aBTOPETPECCHOHHOM YCIOBHOM TI€TEPOCKENACTHYHOCTH OCTAaTKOB
MOJENI KOPPEKIMHM OIIMOKM M TNpH HEOOXOJUMOCTH IHEPEOLEHUTh MOJENb C Y4EeTOM
aBTOPErPECCUOHHOM YCIOBHOM reTePOCKEACTUUHOCTH OCTATKOB.

3amaua 24.



B ¢aiire usdmod2.wf1 mpuBeaeHsI caeayomue JaHHbIC:

usd — oomennsIit kype gosapa CIIA k pyOutro kK Ha KOHEI[ MeCsIIa;

brent — uena Ha HeTH Mapku brent Ha koHer Mecsna;

CPi — MHJEKC MOTPEeOUTENILCKUX 1IeH Poccuu Ha KoHel Mecsla;

Cpi_usa — ungexc nmorpedutensckux 1eH CIIIA Ha KoHel MecsIia;

eurusd - oOMenHBIi Kypc eBpo k nosutapy CILIA Ha koHel mecsa.

TpeOyercs:

- NPOBEPUTH TMIIOTE3Yy O CYIIECTBOBAHMM KOMHTEIPALMOHHOW 3aBHCHUMOCTH MEXIY KypCOM
nomapa CIIA x py0ito v JpyruMu MakpO3SKOHOMHYECKUMU (paKTopamuy;

- OLIGHUTb PETPECCUI0, OTPAKAIOUIYI0 KOMHTEIPAllMOHHYIO 3aBHUCHMOCTb MEXAYy KypcoM
nomapa CIIA x py0ito ¥ JpyruMu MakpO3SKOHOMHUYECKUMH (pakTopamuy;

- IPOBEPUTH TUTIOTE3Y 00 OTCYTCTBUU CTPYKTYpPHOTO C/ABHTa rapaMeTpoB mozenu B 2014 r.;

- OLIEHUTh MOJENIb KOPPEKIHMH OIIMOKH, OTPAXKAIOLIYI0 KpPaTKOCPOUYHYIO IUHAMUKY Kypca
nosnapa CLIA x py0ito mpu H3MEHEHUH Pa3IMYHbIX MAaKPOIKOHOMHUYECKUX (PaKTOPOB;

- omnpeAenauTh paBHOBeCHBIN Kypc nojutapa CIIA k pyOmro npu pa3iuyHbIX 3HAYEHUSAX LIEH Ha
He(Th U IPYTrUX MaKPO3KOHOMHUYECKHUX (PaKTOPOB.

3amaua 25.

B oaiine stocks.wfl npuBeneHs! cieayromue JaHHbIC 10 [IeHaM 3aKPBITHS TOPTOBBIX CECCHIL:

rtsi — uunexc PTC (Poccusi);

sp500 — mamekc S&PS500 (CIIA):

bvsp — unnexc Bovespa (bpazunus);

brent — nena na Hed e Mapku brent.

Tpebyercs:

- IPOBEPUTH TMIIOTE3Y O CYIIECTBOBAHWU KOMHTEIPALlMOHHOM 3aBUCUMOCTU MEXIY HMHIEKCOM
PTC, unnexcamu pa3BUTBIX M pa3BUBAIOIIMXCS (DOHIOBBIX PHIHKOB M LIEHOM HAa HE(TD;

- OLIEHUTH N0 JaHHbIM ¢ Havana 2007 r. no cepeauny 2016 r. Moaenb KOPPEKIUU OLIMOKH IS
n3MeHenuit nagekca PTC;

- MPOBEPUTH T'MIOTE3y 00 OTCYTCTBHUHM aBTOPETPECCHOHHOM YCIOBHOM TeTepOCKETAaCTUUYHOCTH
OCTaTKOB M NpPU HEOOXOAMMOCTH TEPEOLEHUTh MOJEIb KOPPEKIMHU OIIMOKHM C Yy4eToM
ABTOPETPECCUOHHON YCIOBHOW M€TEPOCKETACTUIHOCTH;

- TIOCTPOUTH NpOrHo3sl JuHamuku uHAekca PTC Bo Bropoit monosuHe 2016 — 2017 r. ¢
HCIIOJIb30BaHUEM PA3JIMYHBIX clienu(UKaMi MOIETN KOPPEKIUN OMIMOKH U COTMOCTaBUTh UX C
¢dakTrueckoil quHamMukoi nuaexkca PTC.

3amaya 26.

B caitne monetar.wfl mpuBeneHs! criemyromue MecsSUHBIC JaHHBIE IO SKOHOMEKe Poccuu u
BHEUIHUM (PaKTOpaMm ee pa3BUTHS:

brent — riera Ha HedTH Mapku brent;

M2 — neHexHbIH arperatr M2,

prod — uHIeKC GU3nUIecKoro oobeMa MpPOU3BOICTRA;

Cpi — MHJEKC MOTPEOUTENLCKUX 1ICH;

usdrub — kypc nomnapa CIIA x poccuiickomy pyOro.

Tpebyercsi:

- IPOBEPUTH T'MIIOTE3Y 00 OTCYTCTBUM KOMHTETPAIlMHM PACCMATPUBAEMbIX MaKPOIKOHOMUYECKHUX
MEPEMEHHBIX;

- OICHUTh BEKTOPHYIO MOJENb KOPPEKIMH OIIMOOK, OINHCHIBAIOUIYI0  JUHAMUKY
paccMaTpUBaEMbIX MaKPOIKOHOMHUYECKUX MEPEMEHHBIX;

- TOCTPOUTh M TMPOAHATM3UPOBATH (DYHKIMM HMIYJIbCHOIO OTKIMKA M JIEKOMIIO3HMLIUU
JIUCTIEPCUH OIMHUOKH MPOTHO34;

- MIOCTPOUTH MPOTHO3 pa3BUTUS SKOHOMHUKHM Poccun 1o xoHna 2018 r., paccmaTpuBasl LieHy Ha
He(Th U IeHEeKHBIN arperaT M2 Kak 5K30T¢HHBIC TIEPEMEHHEBIE, a HHACKCHI (PU3MIECKOro 00bema
IPOM3BOJICTBA U TMOTPEOUTENBCKUX IIeH M Kypce noiutapa CIHA k poccuiickoMy pyOio Kak
9H/IOT€HHBbIE IEPEMEHHBIE.



3amaua 27.

B ¢aiine klein.wf1 npuBenens ciemyromnye rogoBbie qaHHbIe 110 SkoHOMEKe CIIIA:

cn — moTpebeHue;

W1 — 3apaboTHas miaTa 3aHATBIX B YACTHOM CEKTOPE;

W2 — 3apaboTHas 1miaTa 3aHAThIX B TOCYJapCTBEHHOM CEKTOPE;

P — IpuObLIb;

| — YUCThIC HHBECTHUIINH;

K — 3amac xamurana;

Y — BaJIOBOM JOXOJI;

€ — YaCTHBIN NPOAYKT;

tX — HAJNOr" Ha MPOAYKTHI;

g — rocy1apCTBEHHBIE PACXO/IBL.

Ha ocnoe cneunduxamuun moxaenu | Kineitna TpeOyercs OLIEHUTh CHUCTEMY OJHOBPEMEHHBIX
YpaBHEHUH, XapakTepu3yolyto pa3Butue 3xoHomMuku CIIIA, ¢ momolupio 00BIYHOrO MeToaa
HAaUMEHBIINX KBAJAPATOB, JABYXIIIATOBOIO METOJa HAaWMEHBIIMX KBAJpPaTOB U TPEXIIAroBOTO
METO/1a HAaMMEHBIINX KBaJapaToB. Takke clieayeT MPOBECTH aHAJIN3 PACXOXKICHUN B 3HAYCHHIX
OILICHOK [apaMeTPOB MOJEIH, MOJTYYSHHBIX C UCIIOIB30BAHUEM PA3IUYHBIX METOIOB.

3anaua 28.

B odaiine macroecm.wfl npuBeneHsl ciaeayonre KBapTaabHbIC JaHHBIC 10 SKOHOMHKE Poccuu u
BHEIIIHUM YCJIOBHSIM €€ Pa3BHTHS:

br — nena na nedrr Mapku Brent;

Cpi — MHJEKC MOTPEeOUTENLCKUX 1IeH Poccuu;

Cpi_usa — ungekc nmorpedbutensckux meH CIIIA;

CS — moTpeOIIeHnE;

€X — 9KCIIOPT;

€XN — pacxo/1bl KOHCOHIUPOBAHHOTO OropkeTa Poccnu;

| — MHBECTUILINH;

ibr — mporeHTHAs cTaBKa MOCKOBCKOTO PhIHKA MEKOAHKOBCKUX KPEIAUTOB;

im — umIopT;

M2 — neHexHbIi arperatr M2,

reV — 10X0/1bl KOHCOJIMAMPOBaHHOTO OrokeTa Pocenu;

usdrub — oOMenHBI# Kypc py0ss k nosapy CIHIA.

TpebyeTrcs OLEHUTh CUCTEMY OJHOBPEMEHHBIX YpPaBHEHMH, ONUCHIBAIOIIUX JTUHAMUKY
noTpeOeHusl, MHBECTULIUNA, HKCIIOPTa, UMIIOpPTa, Kypca pyons k goiapy CIIA, urmexca
NOTPEOUTENBCKUX LIEH, NMPOLIEHTHON CTaBKM MOCKOBCKOI'O PBIHKA MEKOaHKOBCKMX KPEIUTOB,
JIOXOJIOB M PacX0JI0B KOHCOJMIUPOBAHHOTO OFOJKETA.

Ha ocHoBe oleHeHHOH cHcTeMbl TpeOyeTcsl MOCTPOMTH CIEHAPHBIE NPOTHO3BI Pa3BUTHUS
POCCHIICKOH AKOHOMHKH TP Pa3IMYHBIX BapHUaHTaX JWHAMHKH II€H Ha HE(PTh W Pa3IMUHBIX
NOJX0/1aX K pealn3aluu JACHEKHO-KPEIUTHON MOJUTHKHU (PEryJUpOBaHUIO TEMIIOB NPHPOCTa
JEHEe)KHOTO arperata M2).

3amaua 29.

B ¢aiine logit.wfl mpuBeneHs! cienyromiue JaHHbIE 00 YYaCTHHKAX TOJIOCOBAHHUS MO TOBOJIY
YBEJIMYEHUs HaJlora Ha cojiep kKaHue 1Kol B ropoe Tpos mrata Muunras:

pub — moceriraet 1 X0Ts OBl OJMH PEOCHOK TOCYIAPCTBCHHYIO IIKOIY;

Ppriv — mocermaer Ju X0oTs Obl OIMH PeOSHOK YaCTHYIO IIKOITY;

years — cpoK IIPOKUBAaHMUs B JaHHOM paliOHE;

teach — paGoraer 1 U30UpaTeNh yIUTEICM;

iNC — TOI0BOM TOXOJ CEMBU;

tax — yriaunBaeMblii HAJIOT Ha UMYIIECTBO;

yes — nmoaaepskai Ju U30upaTelb MOBBILIEHUE HAJIOTa.

TpebyeTcs OLEHUTH JIOTUT- U MPOOUT-perpeccur st o0BsICHEHUS (PAaKTOPOB, OMPEAEIISIONINX
BBIOOp M30MpaTeNis, a TaKXKe MOCTPOUTHh TpadHK 3aBUCHMOCTH BEPOSTHOCTH TOJIOCOBAHUS 3a



YBEIIMYCHUE HAJIOTOB OT CPOKA MPOKUBAHKS B JITAHHOM paiiOHE TP CPEJTHEM YPOBHE OCTAIBHBIX
(bakTopoB.

3agaua 30.

B aiine tuna.wfl mnpuBeneHbl maHEIbHBIC JaHHBIE O MpoAaXax TyHIA copra A u
KOHKYPHPYIOIIUX COPTOB B HECKOJIBKUX Mara3uHax:

sales_a— o0beM mpojaxk TyHIa copra A;

totsales — o6muii 00beM MpoJaKk Mara3yuHa;

regpr_a — meHa TyHua copra A;

actpr_a - neHa TyHIa copta A ¢ y4eToM CKHJIKH;

feat_a — ycioBue pekiiaMbl TyHIla COpTa A B MarasuHe;

displ_a — ycroBue BBIKJIa K1 Ha BUTPUHY TYHIIA cOpTa A,

regpr_b — nena tynma copra B;

actpr_b - niena tynna copra B ¢ yueTom ckuiku;

regpr_c — uena tynua copra C;

actpr_c - uena tynna copra C ¢ y4eToM CKUIIKH;

regpr_d — niena tynma copra D;

actpr_d - niena tynna copra D ¢ yueTom CKUAKH.

st 00BbsicHeHUsT 00beMa MPOJaXK TyHIA copTa A TpeOyeTcsl OICHUTh MOJCIH IyJa, a TAKXKE C
(UKCUPOBAHHBIMHU U CITydaiiHbIMU 3 dekTaMu 1 BHIOpATh U3 HUX HaKOOJIee MPEIOYTHTEIbHYIO
10 YKOHOMETPHUECKUM KPUTEPHUSM.

IIpumepHbIe 3a1aHMA 1JIs1 IOATOTOBKHU K TECTHPOBAHUIO:
1) ®ynkuus pacnpeneneHus ciyyaiiHON BeTUUMHBI IOKa3bIBACT
A) mpezen OTHOILIEHUSI BEPOSTHOCTU MONAJAaHUsI CIIy4aliHON BEJIMYMHBI B HEKOTOPBIM MHTEpBal
K JUIMHE 3TOr0 MHTEPBAJIa IIPU CTPEMJICHUH JUIMHBI MHTEpBaja K HyJII0
b) BeposiTHOCTH TOro, 4YTO ciyyaiiHas BeJIMYMHA IPUMET 3HAYEHHE, MEHBIIEEe apryMeHTa
byHKIIUN
B) BeposiTHOCTH TOro, uUTO CilydyailHas BEJIWYMHA TNPUMET 3Ha4YeHHe, OoJiblliee apryMeHTa
byHKIIUN
') 3HaueHre HOPMUPOBAHHOM NMEPEMEHHON, COOTBETCTBYIOIIEE 3aJaHHOM BEPOSTHOCTH
2) VkaxuTe, Kakue U3 CTAaTUCTUYECKUX XapaKTEPUCTUK UMEIOT Ty e eIUHUIY U3MEPEHHUs, YTO
Y MCXO/IHbIE CITy4yaliHble BETUYUHbI
A) cpennee
b) nucnepcus
B) cpennekBagpaTHuecKoe OTKIOHEHNE
I') koapdunueHT koppensiuuu
3) Vkaxwure, Kakue M3 MPHUBEJCHHBIX XapaKTEPUCTUK BBIOOPKH SBISIIOTCS HECMEIEHHBIMU
OILICHKaMH COOTBETCTBYIOLIUX MTapaMETPOB reHepaIbHOW COBOKYITHOCTH
A) BbIOOpOUHAs CpenHss
b) BeiOOpouHas aucnepcus
B) BeIGOpOYHAs KOBapuaIus
I') BbIOOpOUHBIN KO3PPUIIUEHT KOPPETAUN
4) Koo puuueHT neTepMUHALINN XapaKTepU3yeT
A) nonio 1ucnepcuy He3aBUCUMOM MepeMeHHON, O0BSICHEHHYIO YPaBHEHUEM PErpeccuu
B) nomto qucnepcun He3aBUCHMOM NEPEMEHHOM, HE O0BSICHEHHYIO YPaBHEHUEM PErpecCcuu
B) noxro aucniepcun 3aBUCMMON NTEPEMEHHOI, 0ObSICHEHHYIO YPaBHEHHEM PErpeccuu
') nomto aucriepcuu 3aBUCUMOM MTepeMeHHOM, He 00bSICHEHHYIO YpaBHEHUEM PErpeccuu
5) ITox roMmoCKeaCTUIHOCTHIO TTOHUMAETCS
A) OTCYTCTBHE CUCTEMATHUECKOIO CMEILIEHNUS CIIy4aiiHOTO 4jeHa
b) paBeHCTBO nucniepcuu c1y4aiiHOro 4ieHa BO BCEX HAOMIOIEHUX
B) oTcyTcTBHE 3aBUCMMOCTH MEX1y MOCIEI0BATEIbHBIMU 3HAUEHUAMHU CIIy4aiiHOTIO WieHa
I') cratucTrueckast HE3aBUCUMOCThD CITyYaifHOTO YjieHa M OOBSCHSIOIICH IMepeMEHHON



6) [Ipu Hapymenun 4eTBepTOoro yciaoBus ['aycca-MapkoBa MeTO 1 HAMMEHBIITMX KBAJPATOB JIaeT
A) HecMmeteHHbIC U 3PPEKTUBHBIE OIEHKN KO (DUIIUEHTOB PETPECCHH

b) necmemennbie, HO HeA(PEeKTUBHBIC OIICHKH KOA(DPHUITMEHTOB PETPECCUH

B) cMmenieHHbIe O1IeHKH KOAPPUITUEHTOB PErpecCuu

I') cocTosiTenbHBIC OTIICHKH KOY(PPUITUEHTOB Perpeccuu

7) YKaxure, Kakue U3 NPUBEIACHHBIX HUKE YTBEP)KIACHUH SIBISIFOTCSI BEPHBIMU

A) nucnepcuu OIEHOK KO3((GUIUMEHTOB PErpeccuu MpsSMO MNPOHOPIUOHATIBHBI JIUCIIEPCUN
CIIy4ailHOTO 4WJeHa

b) nucnepcun oneHok ko3(h(UIKMEHTOB perpeccuu 0OpaTHO MPOMOPLUOHAIBHBI KBaJAPATHOMY
KOPHIO U3 YncIia HaOIro1eHui B BEIOOpKE

B) nmucnepcun oneHok KO3(QUIMEHTOB pPErpeccHu MpsMO MPOMOPIHOHAIBHBI BHIOOPOYHON
JCTIEPCUN OOBSICHAIOUICH NTEpEMEHHOM

I') nucniepcuu oneHOK KO3 (GUIIMEHTOB perpeccrr oOpaTHO MPOIOPIHMOHAIBLHBI BEIOOPOYHON
Jucrepcuu o0bsCHSONIEH TepeMeHHON

8) ITox craHmapTHOM OMIMOKOM KO3 (UIIMEHTA PErpecCur TOHUMACTCS

A) cMerieHue OIeHKH KOd(pPUIMEeHTa perpeccuu

b) Teopermueckoe 3HAUEHHE  CPEAHEKBAAPATUUYECKOTO  OTKJIOHEHHs]  paclpeaeicHUs
K03 uIreHTa perpeccuu

B) BeIOOpOUHas olleHKa CPEAHEKBAAPATUYECKOTO OTKJIOHEHHUs pacrpeneieHust koddduirenta
perpeccuun

') BeIOOpOUHas OlleHKA t-CTaTUCTUKU

9) [lox ypoBHEM 3HAYUMOCTH TOHUMAETCS

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

b) BeposTHOCTB, ¢ KOTOPOU MO pe3yibTaTaM MPOBEPKU TUIIOTE3bl OTBEPraeTcs JOXKHAS HYyJeBast
THITOTE3a

B) BeposTHOCTB, ¢ KOTOpOH MO pe3yjbTaTaM MPOBEPKM THIOTE3bl HE OTBEPraeTrcs HWCTHHHAS
HyJIeBasi THIIOTE3a

[') BeposATHOCTb, ¢ KOTOPOH MO pe3yjibTaTaM INPOBEPKU TMIIOTE3bl HE OTBEpPraercsl JIOKHas
HyJIeBast THIIOTE3a

10) IIpu pacueTe KpUTHUECKOTO 3HAYCHUS [-CTATUCTHKHU B X0/1€ IPOBEPKU T'MITOTE3BI O 3HAYCHUU
Kod(puImeHTa perpecCuu Yuciio CTereHel CBOOOIbI OMPEIeIAeTCS KakK

A) yncno oOBSICHIIOMUX MEPEMEHHBIX

B) gucio orieHnBaeMBIX MapaMeTpoB

B) pazHocTh MexIy 4ncioM HaOII0IeHUH B BBIOOPKE M YHCIOM OOBSICHAIONIINX EePEMEHHBIX

') pa3HOCTH MEXy YHCIIOM HAOIIOICHHH B BEIOOPKE M YMCIIOM OIIEHUBAEMBIX MTApaMETPOB

11) Ecnu HyneBas rumote3a OTBepraercsi pu ypoBHE 3HAUUMOCTH 2%, TO MOXHO 3aKJIHOUUTH,
YTO OHA

A) oTBepraercs Ipu ypoBHE 3HaUMMOCTH 1%

b) otBepraercs npu ypoBHe 3Ha4MMOCTH 5%

B) npunumaercs npu ypoBHe 3HauuMocTH 1%

I') npunrMaeTcs pu ypoBHE 3HAUUMOCTH 5%

12) IIpu mpoBepke rMIoTe3sl C HCIOIB30BAHUEM OHOCTOPOHHETO KPUTEPHS

A) KpuUTHYeCKOe 3Ha4YeHHE [-KpUTEpHs MEHbIe KPUTUYECKOTO 3HAYeHHS t-KpuTepus s
IPOBEPKHU TUIOTE3bl C HMCIIOJIb30BAaHUEM JIBYCTOPOHHETO KPUTEpHUs MPHU OJUHAKOBOM YPOBHE
3HaYMMOCTH

b) xputnueckoe 3HaueHue t-KpuUTepuss PAaBHO KPUTHUECKOMY 3HAUEHUIO {-KpUTepHs Ui
NPOBEPKH TUTIOTE3bI C HCIIOJIB30BAaHUEM JIBYCTOPOHHETO KPUTEpPHUS MPH OJHHAKOBOM YPOBHE
3HAYHUMOCTH

B) kputndeckoe 3HaueHue t-kputepusi paBHO KBaJpaTHOMY KOPHIO KpUTHUECKOIo 3HaueHus t-
KPUTEpHsl JUIsI TPOBEPKH THUIOTE3bl C HCIHOJIb30BAHUEM JIBYCTOPOHHETO KpHUTEpPHUS TIpU
OJINHAaKOBOM YPOBHE 3HAYUMOCTHU



I') kputmdeckoe 3HaueHue t-kpuTepus OoOJblle KPUTUYECKOrO 3HAuUeHUs [-Kputepus i
IIPOBEPKU TUIIOTE3bl C MCIOJIb30BAHUEM JBYCTOPOHHEIO KPUTEpHsI IPU OJMHAKOBOM YpPOBHE
3HaYMMOCTH

13) F-cratuctuka Ui TPOBEPKH HYJIEBOW THMIIOTE3bI 00 OTCYTCTBHH OOBSCHSIOIICH
CIOCOOHOCTH Y YPABHEHUS PErPECCUU OIPEEIAeTCs Kak

A) OTHOIIEHHE OCTAaTOYHOM CyMMBI KBaJIpaTOB B pacyeTe Ha OJHY HE3aBUCUMYIO IEPEMEHHYIO K
00BSICHEHHON CyMMe KBa/IpaToOB B pacyeTe Ha OJJHY CTENEeHb CBOOObI

b) oTHomeHue ocCTaToO4YHONl CyMMBI KBaJpaTOB B pacueTe Ha OJHY CTENEeHb CBOOOABI K
00BSICHEHHON CyMMe KBa/IpaTOB B pacueTe Ha OJHY HE3aBHUCHUMYIO IEPEMEHHYIO

B) oTHOMmIEHNE 0OBSICHEHHON CYMMBI KB3IpaTOB B pacueTe Ha OJHY HE3aBUCHMYIO MEPEMEHHYIO
K OCTaTOYHOH CyMMe KBaJIpaTOB B pacyeTe Ha OJIHY CTEIIeHb CBOOOIbI

') oTHOLIEHNE OOBSICHEHHON CYMMBI KBAIPaTOB B pacdeTe Ha OJHY CTETIEHb CBOOOIBI K
OCTaTOYHOH cyMMe KBaJpaToB B pacueTe Ha O/IHY HE3aBUCUMYIO [IEPEMEHHYIO

14) t-kpurepuil Uis NPOBEPKH THIIOTE3bI O PAaBEHCTBE HyNO Kod(h¢uimeHta perpeccuu u F-
KPUTEPHH AJIs IPOBEPKH T'MIIOTE3bl 00 OTCYTCTBHM OOBSCHSIOLIEH CIIOCOOHOCTH y YpaBHEHUS
perpeccuun

A) ABIAIOTCS OSKBUBAJEHTHBIMH B CJIy4yae IIApHOIO PErpecCMOHHOIO aHaiM3a Mpu
UCTIOJIb30BaHUM JIBYyCTOPOHHUX KPUTEPHEB

b) sBnsitoTCS 3KBUBAJIEHTHBIMU B CIIy4ae MapHOI'O PErPeCCHOHHOI0 aHaIN3a P UCIOJIb30BaHUU
OJTHOCTOPOHHUX KPUTEPHEB

B) sBistoTCS SKBUBAJEHTHBIMM B ClIlydyae MHOKECTBEHHOI'O PETrPECCMOHHOrO aHalu3a IMpHu
UCTIOJI30BaHUM JIBYyCTOPOHHUX KPUTEPHEB

I') He ABIAOTCS SKBUBAJIEHTHBIMU HU IIPU KAKUX YCIOBHSIX

15) 99-npoLieHTHBIN IOBEPUTEIILHBIN HHTEPBA

A) BXOJIUT Kak MOJAMHOXXECTBO B 95-IIPOLIEHTHBII JOBEPUTEIbHbII HHTEpBa

b) Bkitouaet B ce0s1 95-npo1IeHTHBIIN 10BEpUTETbHBIA HHTEPBAT

B) wactuuHo nepecekaercs ¢ 95-IpOLEHTHBIM JOBEPUTEIbHBIM HHTEPBAIOM

I') coBnaaeT ¢ 95-MpoLEHTHBIM JJOBEPUTEIBHBIM HHTEPBAIOM

16) Kakue TpeGoBaHMS B MOJIENIN PETPECCHOHHOIO aHAJIN3a MPEIbABISAIOTCA K PACHpPeeNeHHIO
CITy4aifHOTO YICHA &, a IMEHHO K €ro MaTeMaTHueckoMy oxuiaanuio E(ei) u qucnepcun D(gi):
A) E(&i)=1, D(&i)=0?

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

B) E(&i)=0, D(&i)=0°

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

17) YTo MUHUMH3HPYETCS COTJIaCHO METOly HAaUMEHBIINX KBaJpaToB

2l
B) iZ::Iyi -9
B) ian‘,(yi %)
) ile(yi -9.)

18) TouHOCTh BBHIOOPOYHBIX OLIEHOK KO3((UIIMEHTOB YpaBHEHHS MHOXKECTBEHHOUM perpeccuu
BO3pacTaer

A) npu yBeIMYEHUH TUCIIEPCUU CIIy4allHOTO YJieHa

b) npu yBennuennn yncia HabIOACHUN B BBIOOPKE

B) npu yBenuueHnun aucnepcun 0ObACHIIOMINX IEPEMEHHBIX

I') mpu yBenmmueHnn ko3(pPUIIMEHTOB KOPPEIALNHA MEXKTY O0BICHSIOIMIMME MIEPEMEHHBIMU

19) Ilog MyIbTHKOJIIIMHEAPHOCTHIO TIOHUMAETCS




A) HecTporas JnWHEWHHAas 3aBUCHMOCTH TIOCJIEAYIONIMX 3HAYEHUW CIy4YalHOTO WIEHAa OT
OPEIbLIYIINAX

b) Hectporas inHeilHas 3aBUCUMOCTb MEXAY OOBACHAIOUIMMU IEPEMEHHBIMM, Beayllas K
MOJYYCHUIO HEHAISKHBIX OLEHOK KOA(P(PHUINEHTOB YPaBHEHUSI MHOKECTBEHHOM PETrpecCHH

B) paBeHcTBO ucnepcuu ciry4aifHOro 4ieHa BO BCEX HAOJIIOICHUSIX

') paBeHcTBO KO3 (hUIIMEHTA JETEPMUHALIMY €AUHULIE

20) Cutyamusi, pd KOTOpOH [-TeCTBI JUIsl KaXI0H INMEepEeMEHHON ypaBHEHHUS HE TO3BOJISIIOT
OTBEPrHYTh THUMOTE3y 00 OTCYTCTBHM Y HHUX OOBACHAIOUIECH crmocoOHocTH, a F-Tect s
YPaBHEHMsI B 1IEJIOM I103BOJIIET OTBEPTrHYTh HYJIEBYIO TMIOTE3y 00 OTCYTCTBUHM OOBSICHAIOLICH
CIIOCOOHOCTH Y YPaBHEHUS B LIETIOM

A) HEBO3MOIKHA

b) BO3MOKHA TIpU YCIOBUH, YTO OOBSCHSIOUINE IEPEMEHHBIE SBIISIOTCS HEKOPPETUPOBAaHHBIMH
B) Bo3MOXHa mpu  YCIOBUHM, UTO OOBACHAIOUIME IE€PEMEHHbIC SBIAIOTCA  TECHO
KOppETUPOBAaHHBIMH

I') BO3MOKHA IpH YCIOBUU HCIOJIB30BaHUSA OJHOCTOPOHHETO KPUTEpHUs M HEBO3MOXKHA IPHU
UCTIOJI30BaHUH JIByCTOPOHHETO KPUTEPHUS

21) Ilpu BBeAeHHH B YypaBHEHHE PErpEecCHU HOBOW IEPEMEHHOW CKOPPEKTUPOBAHHBII
KO3 PHUIMEHT IeTePMHUHAIIUN BO3pACTaLT, KOTIa

A) x03(p(UIMEHT perpeccuu MpH 3TOW NEPEeMEHHON CTaTUCTUYECKM 3HAYMMO OTJIMYAETCs OT
HYJI Ha YpOBHE 3HauuMoctu 1%

b) ko3¢ dunment perpeccun npu 3Toi epeMeHHON CTaATUCTUYECKH 3HAYMMO OTJIMYAETCs OT
HYJIs HA YPOBHE 3HaUUMOCTU 5%

B) abcontoTHoe 3HayeHHe t-CTATMCTUKHU JUIsl MPOBEPKHU TMIIOTE3bl O 3HaYeHUH Ko3(hduiueHra
npu 370 nepemeHHor Ho: f=0 Gonpmie 1 mo abconroTHOM BeTnunHe

I') aGconroTHOE 3HaueHHe t-CTAaTUCTUKM IJIs MPOBEPKU THUIIOTE3bl O 3HAYCHMU Ko3(dduuumeHra
npu 3Toi nepemeHHol Ho: f=0 Oosnbire 2 o abCOMOTHON BETUUNHE

22) Ecnu B oneHMBaeMoe MO BBIOOPKE YpPAaBHEHHE PErpeccUM HE BKIIOYACTCS NEepeMEeHHas,
NPUCYTCTBYIOIIAs B WMCTUHHOW 3aBUCUMOCTH, TO TIOJIyYe€HHBbIE OLEHKH Kod(ddummeHTo
perpeccuu SABISIOTCS

A) HecMeleHHBIMU U 3P (EKTUBHBIMU

b) HecmemieHHBIMU, HO HEAPPEKTUBHBIMU

B) cmemennbMu

I') cBepxahhekTuBHBIMU

23) Ecnu B olleHMBaeMoO€ MO BBIOOPKE YpPaBHEHHME PErpecCUM BKIIOUAETCS TEepeMeHHas, He
OPUCYTCTBYIOIIAs B MCTUHHOW 3aBUCHMOCTH, TO TIOJIyY€HHbIE OLEHKH Ko3(dduuueHTon
perpeccuu SIBISIOTCS

A) HecMeleHHBIMU U 3P PEKTUBHBIMU

b) HecmenieHHbIMH, HO HEA((HEKTUBHBIMU

B) cMmemeHHbBIMU

I') cBepxaddhekTuBHBIMU

24) OCHOBHBIM HEIOCTATKOM aJTOPUTMOB OLIEHUBAHMsI HEIMHEIHON perpeccuu siBiseTcst

A) GombIiie 3aTpaThl BPEMEHH Ha MPOBEJICHNUE PAcUueTOB

B) cnoxxHoCTh BBIOOpA ONTUMANIBHOM (hOPMBI (DYHKIIMOHATIBHON CielU(PUKAIIIH MOJIEIH

B) BO3MOXXHOCTH TOJy4eHHS OIEHOK ITapaMeTPOB, COOTBETCTBYIOIIMX JIOKAIBHOMY, a HE
r7100aTbHOMY MUHUMYMY (DYHKIIUH OIINOKH

') HEeBO3MOXKHOCTH pacueTa CTaHJapPTHBIX OIHUOOK KO3 PHUIIEHTOB

25) Koo pumueHT 31acTUIHOCTH OTNIpeIeseTCs KakK

A) U3MeHeHHe pe3yTbTATUBHOTO MTPHU3HAKA TPH U3MEHEHNHU (PaKTOPHOTO MPU3HAKA HA €AUHUILY
b) npouenTHOE M3MEeHEHUE Pe3yIbTATUBHOTO MPU3HAKA MPU M3MEHEHUH (DaKTOPHOTO MpU3HAKa
Ha 1%

B) npousBoHast pyHKIIMHM 3aBUCHMOCTH Pe3yJIbTATUBHOTO MPHU3HAKA OT (DaKTOPHOTO MPU3HAKA
I') oTHOLIEHNE 3HAUEHUS PE3yIbTATUBHOIO MIPU3HAKA K 3HAYEHUIO (DAKTOPHOIO IPU3HAKA



26) Monens Buzaa Vi = Bo + P1 X + B2 X2 + ... + Bk X + & Ha3pIBaeTCA

A) nOJIMHOMHAIIEHOM

b) norapudmuueckn TMHEHHON

B) crenennoit

I') skcmoHeHIIMATbHON

27) Mopenb Buaa Yi = Po + B1/ X + & Ha3bIBaeTCs

A) OJTMHOMHAJIEHON

B) obparHoi#i THIepOOTIUECKO

B) nmonynorapudmuaeckoit

I') crenennoi

28) Mogens Buaa Iny = fo + B1 In X + & Ha3bIBacTCs

A) norapupMUUecKy JINHEHHON

b) 060061menHoi TorapuMudecKoi

B) noxynorapudmmueckoii

I') crenenHom

29) Kybuueckas ¢ynxmus Yi = Po + P1 X + P2 X2 + B3 X3 + & Moxker ObITH IpHBEnEHA K
JUHEHHOMY By C IIOMOIIBIO CIEIYIONINX TPeoOpa3oBaHui:

A) 3aMeHa epeMEeHHbIX

b) norapudmupoBanue obenx yacteil ypaBHEHUS

B) 3amena nepeMeHHBIX U JorapupMupoBaHue o0eux yacTel ypaBHEHUS

') uckroyeHue TUIIHUX TEPEMEHHBIX

30) st OlleHKM HEU3BECTHBIX MApaMETPOB B HEJIMHEHHBIX MOJIEISAX UCIOJIB3YIOT CIEIYIOIINE
METO/IBI:

A) 3aMeHa NepeMEeHHbIX

b) norapudmupoBanue obenx yacteil ypaBHEHUS

B) uckiroueHne IUITHUX TIEPEMEHHBIX

') u3BneyeHne KBapaTHOrO KOPHs

31) I'eTepockenaCTHYHOCTh OCTATKOB B PErPECCHOHHBIX MOJIENISIX 03HAYALT, YTO OHU UMEIOT
A) 01MHAKOBYIO JUCIIEPCHUIO ISl BCEX HAOII0IeHUM

b) yBenmuuBaroiytocs (yMEHBIIAIONTYIOCS) JUCTIEPCHIO JJISI BCEX HAOIIOIeHUN

B) oqunakoBoe MaTeMaTHUECKOE OKUAHUE /TSl BCEX HAOIOeHUN

I') yBenmumBaromieecs (yMEHBIIAIONIEECs ) MATEMAaTUUECKOe OKHIaHHE JIJIST BCeX HAOII0ICeHUIA
32) B ciydae retrepockeJaCTUYHOCTH METOJ] HAMMEHbBIINX KBAJPaTOB JaeT

A) HecMmenieHHbIE 1 9P PEKTUBHBIE OIEHKH KOI(PPUIIUEHTOB PErpeccuu

b) necmemnenusie, HO HeAh(HEeKTUBHBIE OLIEHKH KOA(D(UIIMEHTOB PEerpeccuu

B) cMmemienHble onieHKH KO3 GUIIMEHTOB pErpeccuu

I') cBepxaddpexTuBHBIE OLIEHKU K03()(DUIIMEHTOB perpeccun

33) B3BemeHHbIN METOT HAUMEHBIIINX KBAJAPAaTOB OCHOBAH Ha

A) cioxeHnn HaOII0IeHUH CO CpeTHEKBAAPATUYECKMMU OTKJIIOHEHUSMH CITy4aiiHOTO 4iieHa
b) BerunTanuu U3 HaOIIOACHHUM CpeTHEKBAAPATHUECKUX OTKJIOHEHUH CIy4YaifHOTO 4jieHa

B) ymHOXeHMM HAOMIOACHNI HA CpeHEKBaIpaTHIECKUe OTKIIOHEHUS CIIyYaiiHOTo WieHa

I') nenennu HAOIIOICHHI HA CPEAHEKBAIPATHIECKUE OTKIIOHEHUS CITy4aifHOTO YiIeHa

34) B ciydae aBTOKOpPPENSAIMH CITy4aifHOTO YieHa METOJ HAMMEHBIIUX KBaJJPaTOB JaeT

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

b) necmemennsie, HO Hed(hEeKTUBHBIE OLIEHKH KOA(D(PHUIIMEHTOB perpeccuu

B) cmemienHble orieHKH KO3QGUIIUEHTOB perpeccuu

I') cBepxaddexTuBHBIE OLIEHKU KOA((HUIIMEHTOB Perpeccuu

35) Ilpu HaMMYKMK MOJIOKUTETFHONW aBTOKOPPEIIALINU CIIy4ailfHOTO ujieHa cTaTucThka J{apouna-
YoTcoHa npuHUMAET 3HAUYEHUS B TUAMa30HE

A)or—1 100

b)or-2 1o 0

B) ot 0 10 2



I)or2 o4

36) Ilonpaska [Ipaiica-YuncreHna no3BojisieT

A) ouleHUTH 3HaYeHHe Kod(h(HULIMEHTa YAaCTHOW aBTOKOPPEIIALIMUA BTOPOTO MOPsSAKa

B) ckoppekTupoBaTh OIIeHKY cTaTUCTHKH [lapOuHa-YoTcoHa It cirydast, KOTJa perpeccus
BKJIIOUYAET JIarOBbIe OOBSICHSIONINE TEPEMEHHBIE

B) coxpanuts nepBoe HaOIIOCHUE TIPU PeAIN3aLUH IPOLEAYPbl YCTPAHEHHUS! aBTOKOPPEISAIIIH
CIIy4alHOTO 4JIEHa

I') nosmy4nTh HECMEILLIEHHBIE OLIEHKH CTaHJAPTHBIX OLIMOOK

37) B xopo1io nogo0paHHO| MOJIEIH OCTATKH JTOJDKHBI

A) UMETbh HOPMAJIbHBIN 3aKOH paclpeAeeHus C HyJIEBbIM MaTEMAaTUUECKUM OKUJAHUEM U
MOCTOSIHHOM TUCTIEpCUE

B) ObITh HEKOPPETUPOBAaHHBIMH

B) umeTh 5KCIOHEHIIMANIbHBII 3aKOH pacipe/eeHUs

I') 6bITh XaOTHUHO pa3OpOCaHHBIMU

38) CranuoHapHble BpeMEHHBIE PSbl XapaKTePU3YIOTCS

A) IOCTOSIHHBIM CPETHUM

b) mocTostHHOM nucriepcueit

B) noctosiHHBIM 3HaUE€HUEM YPOBHEH psizia

') mocTosTHHBIM 3HaYEHHEM IMEPBBIX PA3HOCTEH YpOBHEH psiia

39) Ecnu BpeMeHHOU psii XapaKTepU3yeTcsi OTHOCUTEIBHO MOCTOSIHHBIMU TEMIIaMHU TTPUPOCTA,
JUIS1 €r0 aHAJIMTUYECKOTO BhIPAaBHUBAHUS UCIIOIb3YETCS

A) nuHeiiHas GyHKIUSA

b) norapudmuyeckas pyHkIms

B) skcnioneHnmanbHas GyHKIUS

I') cunyconnanbHas GyHKIUSL

40) Ecnm aMmiauTyJa CE30HHBIX KoJIeOaHM BPEMEHHOIO psiia BO3pACTaeT NpHU YBEIUYEHUU
YPOBHEH psAlla, CE30HHOCTb OITUCBIBAETCS

A) agIUTHBHOMN MOJIETIBIO

b) MynpTUTIMKATUBHON MOJIENBIO

B) norapudmuueckoit Mmoaenbro

I') cunyconnanbHON MOIENbIO

41) YBenuueHue 3Hau€HUM MapaMeTPOB aJalTalluy aJalTUBHBIX MOJIENEN MPOTHO3MPOBAHUS
IIPUBOJIUT

A) K IOBBIIIEHUIO CKOPOCTH PEAKIIUU HA U3MEHEHUE TeHICHLIUN

b) x Oonee rmaakoii GpuiIbTpaluu CIyyaiHbIX OTKJIOHEHHH

B) k yBenuueHuio J0BepUTEIbHOIO HHTEpPBaIa MPOrHO3a

') K yMeHbIIIEHUIO TOBEPUTEIHHOI0 HHTEpBaJIa IPOrHO3a

42) ApantuBHasg MOJENb NPOTHO3WPOBAHHWS, YUYUTHIBAaIOIIAs JIMHEMHBIA TpeHA U
MYJIbTUILTMKATUBHYIO CE30HHOCTb, ObLIa pa3paboTaHa

A) P.bpayHnom

b) U.Xonrtom

B) I1.Yunrepcom

I') I'.Teitnom u C.Beiimxem

43) AnmantuBHas mojenb nporHos3upoBanus [.Teitma—C.Belimka MOXET HCIONB30BATHCS TPU
IIPOrHO3MPOBAHUM BPEMEHHBIX PSJIOB, XapAKTEPU3YIOLUXCS

A) TMHEHHBIM TPEHIOM H aJITUTUBHON CE30HHOCTHIO

B) nuHeiHbIM TPeHI0M U MYJIbTUIUIMKATUBHON CE30HHOCTHIO

B) skcnoHeHIMaabHBIM TPEHIOM U aJ/IUTUBHOMN CE30HHOCTHIO

I') sKCIIOHEHLIMAIBHBIM TPEHIOM U MYJIBTUIIMKATUBHOW C€30HHOCTBIO

44) OcnoBrHoe mpeumytmiectBo Monenn ARIMA 1o cpaBHEHHIO C aIaNTHBHBIMH MOJEISIMHU
IIPOrHO3MPOBAHUS COCTOUT B TOM, YTO OHA



A) HOCUT yHHMBEpCalIbHBIH XapakTep M aJEeKBAaTHO OIHKCHIBACT JAMHAMUKY OOJBIIMHCTBA
BCTPEYAIONIUXCS HAa MPAKTUKE BPEMEHHBIX PSJIOB

b) no3BouisieT CTpOUTH TOBEpUTEIbHBIE HHTEPBAJIbI AJI1 IPOTHO30B

B) yauTsiBaeT mpuHIMN TUCKOHTHPOBAHUS HHPOPMAIIMH IIPH MIOCTPOSHUH MPOTHO30B

') yuuThiBaeT ce30HHBIE KOJIe€OaHUS MPU OCTPOECHUH MPOTHO30B

45) Ilpu3HakaMu CTallMOHAPHOTO BPEMEHHOTO psAJia SIBIISIFOTCS

A) Hanu4me TpeHaa

b) 3aTyxaHue aBTOKOpPENAIMOHHON (PYHKIMU MPH YBEIMUCHHUH J1ara

B) u3aMeHunBOCTh aMIUIUTYAbI KOJIeOaHUI YPOBHEH psiia Ha pa3IUYHBIX €r0 y4acTKax

I') aBTOKOppENALUS OCTATKOB

46) B mporecce CKOIb3SIIEro CPeTHEr0 TEKYIIUN YPOBEHb BpEMEHHOTO psifia popMHUpyeTcs Kak
A) cyMMma CpelHero ypoBHS psifia, CIy4alHOrO BO3JICUCTBHS B JAHHBIH MOMEHT BPEMEHU U
JUHEHHON KOMOMHAIIMY CITyYalHbIX BO3JICHCTBUI B IPEABIAYIINEC MOMEHTHI BPEMEHHU

b) cymma cimydaitHOro BO3ACHCTBHSA B JaHHBIM MOMEHT BPEMEHU M JIMHEWHOW KOMOWHAIUU
YpOBHEH pslia B IPeIbIIyIIIe MOMEHThHI BpEMEHU

B) cymMma skcioHeHIIMaIbHON CpeHE YPOBHEN BPEMEHHOTO Psifia M CIIy4aifHOTO BO3CHCTBUSA B
JTAaHHBIA MOMEHT BPEMEHH

I') cymma npenplnyiux ypoBHeH psaaa

47) Ecnu yactHas aBTOKOPPEJAIMOHHAS (PYHKIIHS CTAIIHOHAPHOTO MpoIiecca pe3Ko 0OphIBaeTCs
Ha Jiare 1, a aBTOKOppessliMOHHas (YHKIMS IJIABHO 3aTyXaeT, TO UMEET MECTO

A) mpo1iecc aBTOperpeccuy nepBoro mopsaKa

b) npornecc ckob3411ero CpeJHEro NepBoOro NopsaKa

B) cmemanHbIif mpoiiecc aBTOPErpeccui — CKONB3SIIET0 CPETHEr0 MEPBOro MOPsIIKa

I') cnywaitHoe Oyxnanue

48) B ciydae mporiecca Ce30HHOTO CKOJIB3SIIIET0 CPEeIHEro MePBOro MopsaKa

A) aBTOKOppENAMOHHAsA (QYHKIHUS IUIABHO 3aTyXaeT MOCJe jara, KpaTHOro NepUoAy CE30HHOCTH
b) wactHas aBTOKOppenAlUOHHAs (YHKIHS IJIABHO 3aTyXaeT IOCie jara, KpaTHOTO MEepUuoay
CE30HHOCTHU

B) aBTokoppensimonHas GyHKIUS JEMOHCTPUPYET MHUKH (BBIOPOCHI) Ha Jlarax, KpaTHBIX
NEepUOAY CE30HHOCTHU

') vacTHas aBTOKOppENsAMOHHAS PYHKIHS TEMOHCTPUPYET MUKH (BHIOPOCHI) HA JIaraxX, KPaTHBIX
NEepUOAY CE30HHOCTHU

49) Moaens GARCH otnuyaercs ot mogenmn ARCH

A) norapudmMuyeckon crienuduKranue

b) ucnonp3zoBanueM NarupoBaHHBIX 3HAYCHUN YCIOBHOU JUCTIEPCUU

B) yuerom acumMmerpuuHO# peakuuu OyAyliedl Oucnepcuy Ha TEKYIUE IOJOXKHUTENIbHbIE U
OTPHULIATENIbHBIE OTKIOHEHHUS

I') wucnonwszoBanuem t-pacnpenenenuss CrTbloieHTa Uil MOJEIMPOBAHUS paclpeesieHus
OCTaTKOB

50) Han6Gonee mmpoko ucnoiszyemoit crierudpukanueii monenmn 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 nporecca GARCH
XapaKTepU3yTCs

A) Gomnee «OCTpOii» BEpIIMHOM

b) Gonee «Tymoi» BepmmHON

B) Gosee «ierkumMm» XBOCTaMU

') Gonee «TsHKEIBIMUY) XBOCTAMHU

52) IMapametpsl mogenu GARCH onienuBarorcs

A) 0OBIYHBIM METOJIOM HAMMEHBIITUX KBAIPATOB



b) B3BelIEHHBIM METOI0M HAUMEHBIINX KBAPaTOB

B) MeTo/10M HHCTPYMEHTAIbHBIX IEPEMEHHBIX

I') MeTo10M MaKCUMaJIbHOTO IIPABIONIOA00Us

53) «2ddexT prruaray B mogensix GARCH mpenycmaTtpuBaer

A) NOJIOKUTENBHYIO KOPPEIALUIO TEKYIIEH BOJATUIBHOCTH € TEKYIIEH JOXOIHOCTBIO

b) oTpunaTenbHy0 KOppesALnio TEKYLIEH BOJATUIBHOCTH C TEKYIEH J10XOAHOCThIO

B) nonoxurensHyo Koppenauuto Oyayiieid BOJIaTUIBHOCTH € TEKYLIEH JOXOAHOCTHIO

I') orpunatenbHy0 KOppesaLuio Oynyiiel BOJIaTUIbHOCTH C TEKYIIEH JOXOIHOCThIO

54) OtnruurtensHO# ocobeHHOCThIO MoAen GARCH-M sBnsercs

A) UCTIOIb30BaHUE YCIOBHOM UCIIEPCUN B YPABHEHUU AJIsl YCIOBHOIO CPEIHETO

b) acuMMeTpUUYHOCTh peakUMM YCIOBHOM IUCIEPCUU HA IIOJIOKUTENIbHBIE U OTpULIATENIbHbIE
OTKJIOHEHUS

B) HEBO3MOKHOCTB MOTY4EHUS OTPULIATEIbHBIX IPOIHO3HBIX 3HAUYCHUH YCIOBHOM JHCIIEpCUn

I') ornuuue pacnpeneneHuss OCTaTKOB OT HOPMaJIbHOIO

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

A) MOJIeNIbIO KOPPEKIIUU OLIMOKHU

b) Mozenbio yacCTUYHON KOPPEKTUPOBKU

B) aBrOperpeccuoHHON MOJIENbIO pacIPEIEICHHbIX JaroB

') MOEeIbI0 BEKTOPHOM aBTOPErpeccuu

56) Mogens Buzaa Yt = Po + P1 Y1+ B2 Xt + B3 Xt-1 + & Ha3piBaeTcs

A) MOJIETTBIO KOPPEKITUH OLTHOKH

b) Monenbio yacTUYHON KOPPEKTUPOBKU

B) aBTOperpeccuoHHOI MO/IEIbIO paclpeIeICHHBIX JIAarOB

') MozeNIbI0 BEKTOPHOI aBTOpPErpeCcCUn

57) OueHuBaHME PErPECCHOHHON 3aBUCUMOCTH MEXIY JABYMS HE3aBUCHUMBIMH HpOLlecCaMU
CIIy4alHOTO OJIyXAaHUsI OOBIYHO JaeT

A) Hu3KMe 3HaYeHus K03 uimeHTa feTepMuHau

b) BeicOKME 3HaUEHUS KO3PPUIEHTA JeTePMUHALIUI

B) Hu3kue abconroTHbIE 3HaYeHUs t-CTaTUCTUKH

I') Hu3kue 3HaueHus craructuku lapouHa-YoTcoHa

58) Ilepemennas X siBisiercst npuunHOn no I'peiHpkepy 11 nepeMeHHol Y, ecnu

A) K03ppuieHT koppesauu nepeMeHHbIx X 1 Y CTaTUCTUYECKU 3HaYMMO oTiandaercs ot

b) narupoBanHble 3HaUeHUs TepeMeHHON X 00J1afal0T CTaTUCTUYECKH 3HAYMMOM 00BbsACHSIOIIEH
CIIOCOOHOCTBIO B MOJIEJIH, BKJIIOYAIOIIEH TaK)Ke JJaripOBaHHbIE 3HAUEHUS IEpEMEHHON Y

B) nepemennbie X 1 Y KOMHTEIpUPOBaHbI

I') perpeccus nepemMenHo# Y 110 nepeMeHHOM X He SBIsIeTCs JOKHOU

59) Iponeccel Yt u Xt ABIASAIOTCS KOUHTETPUPOBAHHBIMU, €CIIH

A) k03P GUIUEHT KOPPEILUU MEX1y IePBbIMU pa3HOCTAMH MpoueccoB Xt u Yt craTucTruecku
3Ha4YUMO oTiinyaercs ot 0

b) mpoueccer Yt m X cranmoHapHbI, HO CYIIECTBYEeT MX JIMHEIHas KOMOWHalUs, KOTopas
ABJIIETCS HECTALIUOHAPHOM

B) mpoueccel Yt u Xt HecTallMOHapHbI, HO CYIIECTBYeT MX JIMHEHHas KOMOMHAalMs, KOTopas
ABJIIETCS CTALIUOHAPHOMN

I') nepemennas Xt siBnsercsa npuunHoil no ['pelinmkepy 11 mepeMeHHON Y, a mepeMeHHast Yt —
npu4rHoii o ['peltHxepy 11 nepeMeHHoM Xt

60) Ecnu nportecchr Xt 1 Yt KOUHTETPUPOBAHBI, TO OLIEHKH PETPECCHOHHON 3aBUCHUMOCTH Yt OT
Xt, mosryuenHsle 00b19HbIM MHK, sBisitoTcst

A) TO)XHBIMU

b) cmenenHbIMU

B) cynepcocrostenbHbIME

I') HeadhexTuBHBIMU



61) MakcuMaabHOE YUCIIO HE3aBUCHUMBIX KOMHTETPUPYIOIIMX COOTHOIICHUN IS CUCTEMBI u3 K
IIEPEMEHHBIX PAaBHO

A) k-1

b) k

B) k+1

I') k+2

62) IlepemenHble, 3HaUY€HUS KOTOPBIX OMNPENEISIOTCS B pE3yJlbTaTe PEUICHUS CHUCTEMBI
OJIHOBPEMEHHBIX YPaBHEHUH, HA3bIBAIOTCS

A) PK30T€HHBIMU

b) sunorennsIMu

B) npenonpeneneHHbIMU

') uHCTpYMEHTAIBHBIMU

63) YpaBHeHHUs, B KOTOPBIX OTPaKeHA CXeMa OIpeesIeHUs] 3HAaU€HUN SHAOTCHHbBIX ePEMEHHBIX
UCXOJs U3 3HAUEHUN SK30I€HHBIX U MIPEIONPEEIIEHHBIX IEPEMEHHBIX, HA3bIBAIOTCS

A) CTpYKTYpHBIMU

b) nmoBenenyeckumu

B) cTroxactuueckumu

I') npuBeieHHBIMU

64) OneHku, Nody4yaeMble B pe3yJbTaTe NPUMEHEHUS OOBIYHOTO METOAAa HAMMEHBLIMX
KBaJIpaToB Ul OLICHUBAHUSI CTPYKTYPHBIX YPABHEHUM CUCTEMBI, SIBIISIFOTCS

A) cMelIeHHBIMU

b) HecocTosTenbHBIMU

B) cynepcocrositensHbIMH

I') cocTosiTenbHBIMU

65) CpoiicTBamMu XOpoIIeH HHCTPYMEHTAIbHOU EPEMEHHOU SBIISIOTCS

A) TecHas KOppEIUPOBAHHOCTh C MPOOJIEMHON 00BSACHSAIONIEH IEpEMEHHON

b) oTcyTcTBHE KOPPETUPOBAHHOCTH C MPOOIEMHON OOBSICHAIOLIEH TepeMeHHOM

B) TecHast koppenupOBaHHOCTH CO CITy4YallHbIM YWIEHOM YpaBHEHUS

') oTcyTCTBHE KOPPETUPOBAHHOCTH CO CITy4aifHBIM YJICHOM YPaBHEHUS

66) Ecin Ha ocHOBe KO3(DPUIMEHTOB NMPUBEACHHBIX YPAaBHEHUH MOYKHO IOJYYUTh HECKOJIBKO
BO3MOXHBIX BapHaHTOB 3HAYEHUN KOX(PPHUIMEHTOB CTPYKTYpPHBIX YpPAaBHEHUH, TO HCXOJAHAs
CUCTEMa Ha3bIBaeTCs

A) uneHtudupyemoit

b) nHeunentupunupyemoit

B) cBepxunentupunupyemoit

I') nepeonpeneneHHoM

67) HeobocHOBaHHOE BBEICHNE B MO/IE€Ib U30BITOUHBIX 3K30T€HHBIX IEPEMEHHBIX PUBOIUT

A) K yTpaTe UASHTUPHUIPYEMOCTH YpaBHEHUI MOeNn

B) x pocty cranaapTHBIX OIIMOOK KO3 (UIIMEHTOB

B) x pocty t-ctatrcTuk ko3 puireHTon

I') x HapymeHuto ycnosuii Teopemsl ['aycca-MapkoBa

68) K Mozenssm OMHapHOTO BHIOOpPA OTHOCAT

A) Mozienb TMHEHHON perpeccuu ¢ PUKTUBHBIMH EPEMEHHBIMU

b) norur-monens

B) npoOut-monens

I') 06001IeHHBII METOT HAMMEHBIITUX KBAIPaTOB

69) Ecnu 3aBucuMast nepeMeHHast sIBJISIeTCsl IEH3YPUPOBAHHOM, TO CIIEAYET UCIIOIb30BaTh

A) MeTO/1 HAMMEHBIIINX KBAAPATOB

b) B3BelIEHHBIN METO1 HAMMEHBIINX KBAPATOB

B) Tobut-monens

I') morur-monenn

70) IIpoOGuT-Mo1eTh OCHOBaHA HAa MCTIOIB30BaAHUH



A) HOpMaJILHOTO pacIpeIeIeHUs

b) norucruueckoro pacnpeneiaeHus

B) paBHOMepHOTrO pacnpeaeneHus

') sKCIOHEHLIMAIBHOTO PACIIPEAETICHUS

71) Ecnu 3aBucuMas nepeMeHHasi IPUHUMAET TOJIBKO /1Ba 3HAYCHHUSI, TO IPUMEHSIOT

A) MozieNb TMHEWHOW perpeccuu ¢ PUKTHBHBIMH NEPEMEHHBIMH

b) norut-monens

B) npobut-monens

I') TobuT-mMO1e71H

72) Be16opKka Ha3bIBa€TCS LIEH3YPUPOBAHHOM, €CITH

A) npou3BeeHa TIaTellbHas IPOBEPKaA JaHHBIX

B) BrIOOpKa Mpou3BeieHa U3 YaCTH COBOKYITHOCTH, YIOBJIETBOPSIONICH 3aJaHHOMY YCIOBHUIO
B) nyst vactu HaGMr0IeHUH 3HAUYCHHE 3aBUCUMON TIEPEMEHHOM HEM3BECTHO

I') ucnpasnens! rpyoble OLIMOKYU MPU BBOJAE JaHHBIX

73) HenoctaTku TUHEHHON BEPOSATHOCTHON MOJIENN 3aKJIIOUAIOTCA B CIIEYIOIIEM

A) K03hUIIMEHTHI MOJIENN HE MOAJAI0OTCS TPOCTON HHTEPITPETAIIH

b) He BBIMONHAIOTCS MPEANoNoKeHus TeopeMsl ['aycca-Mapkosa

B) nmpenckasanHoe o MozeaM MPOTHO3HOE 3HAYEHUE MOXKET BBIXOAMTH 3a Ipe/esibl HHTEpBaja
[0;1]

I') k03 huIMeHTH MOIEH HENTB3SI PACCYUTATH C TOMOIIBIO CTAHJAPTHBIX MPOTPaMM

74) B cnyuae MoJenu MHOKECTBEHHOTO BBIOOpa

A) 3aBrcHMas IEpEMEHHAas SABJISETCS] HENIPEPbIBHOU

b) 3aBucumas mnepeMeHHas SBIAETCA AUCKPETHON, HO NPUHHUMAET OJHO U3 HECKOJbKUX
BO3MOYHBIX 3HAYCHHI

B) 3aBucumMas nepeMeHHas MOKET IPUHUMATh OJTHOBPEMEHHO HECKOJIbKO 3HAYCHHI

I') B MOJieny MPUCYTCTBYET HECKOIBKO HE3aBUCHUMBIX IEPEMEHHBIX

75) B ciydae Mozenu ynopsiioueHHOI0 MHOXKECTBEHHOT'O BbIOOpa

A) anbTepHATHUBBI HEJIB3S YIIOPAIOUUTH MO CTENEHH MPEANOYTUTEILHOCTH

b) nanHble OTCOPTHPOBAHBI MO IpyMIIaM

B) anbTepHaTHBBI €CTECTBEHHO YHOPSA0UYEHBI

') anpTepHATUBBI YHOPSI0UEHBI IO YUCIEHHOCTH COOTBETCTBYIOLINX TPYIII B BBIOOPKE

76) PerpeccruoHHbIe MOJIEH JUIsl TAHEIBHBIX TaHHBIX MOKHO NPUMEHSTh

A) 11 TOro, 4TOOBI COTTOCTABUTH PE3yJIbTaThl HECKOJIIBKUX HE3aBHUCUMBIX MCCIIE0BaHUMN

b) nns aHanm3a HECKOIBKUX BPEMEHHBIX PSIJIOB

B) ecnum wumerorcs naHHble 00 OJHOM M TOM Y€ MHOXECTBE OOBEKTOB 3a HECKOJIBKO
MOCJIEI0BATENbHBIX TAKTOB BPEMEHU

I') ecu cCOBOKYIHOCTh pa3dHTa Ha HECKOJIBKO YacTei

77) llanenpHBIE JaHHBIE HA3BIBAIOTCS COATaHCHPOBAHHBIMH, €CITH

A) uncno HabIIOACHNUN MPEBOCXOAUT YUCIIO MIEPHOJIOB BPEMEHU

b) ecTb naHHBIE POBHO 3a JiBa NepHoja

B) uncno 06bekToB HaOIIOEHHUS TPEBOCXOIUT YUCIO HE3aBUCHMBIX IEPEMEHHBIX B MOJIEITH
') B AaHHBIX HET MPOIMYCKOB, MPUCYTCTBYIOT JaHHbIE 00 N 00bekTax 3a T meprnosi0B BpeMeHH
78) Monens ¢ pukcupoBaHHBIMU 3(hekTaMu 111 TaHETbHBIX JAHHBIX JOIMYCKaeT

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

B) nu3smeHunBOCTh MHIUBUAYATBHBIX 3()()EKTOB B IPOCTPAHCTBE

B) 3aBuCcHMOCTh MHIMBUYATBHBIX 3QHEKTOB U CIyYallHBIX OLIMOOK

') 3aBUCUMOCTb WHAMBUIYATBHBIX 3PPEKTOB U 0OBACHSIONIMX TEPEMEHHBIX

79) IlpeumyriecTBaMu MOJEIH CO CIyYallHBIMH S(PEeKTamMu MO CPaBHEHUIO C MOJIETBIO C
(buKCUpoBaHHBIMU P PEKTAMU ABISIOTCS

A) BO3MOXXKHOCTb OLICHUBAHUS KO3(PPUIIMEHTOB MPHU MEPEMEHHBIX, 3HAYEHUSI KOTOPBIX OCTAIOTCS
MIOCTOSIHHBIMH JUISl OT/IE€TIbHBIX PECIIOHIEHTOB

b) BO3MOXKHOCTB UCIIOJIB30BaHUs OOJIBIIIETO YKCIIA CTETICHEH CBOOOIBI



B) addextuBHOC penienne mpodieMbl aBTOKOPPEISAIIUA OCTaTKOB

I') osddexTuBHOE pemieHHe MNPOOIEMBI 3aBUCHMOCTH HWHAWBUIYAIBHBIX 3(PQEKTOB OT
OOBSACHSIOIIUX MTEPEMEHHBIX

80) YcnoBUAMHU IPUMEHEHUS! MOZECITH CO CIyYalHBIMU dPPEKTaMH SBISIOTCS

A) BO3MOXHOCTb PACCMOTPEHHUS MHAUBUIYAIbHBIX 2P(PEKTOB KaK B3STHIX CIy4alHBIM 00pazoM
U3 TeHEPaJIbHON COBOKYITHOCTH C JaHHBIM paclpeeieHHEeM

b) He3aBuCMMOCTh MHAMBUAYAIbHBIX 3(P(GEKTOB OT BKIOYEHHBIX B YpaBHEHUE OOBSICHSIOIINX
HEPEMEHHBIX

B) orcyTcTBre nHaUBUYaIbHBIX 3P PEKTOB, crienupuIecKux Uit OTACIbHBIX PECIIOHICHTOB

') oTCyTCTBHE aBTOKOPPEIIALIUU OCTATKOB

81) B cimydae KOppekTHO crienupUIIMPOBAHHON MOJEIH CO CIy4alHBIMU d(DPeKTaMu OCHOBHOM
po0JIeMOil OIIEHUBAHUS SBIISIETCS

A) reTepoCKeacCTUHYHOCTh OCTaTKOB

b) aBTOKOppENALUSA OCTATKOB

B) HenuHelHOCTD cnenupuKanum

') xoppensius Mex 1y 00BSICHIIOIUMHE ITEPEMEHHBIMH U CITyYaifHBIM WICHOM

82) Jlns BbIOOpa Mexay crneuuduxaimeit co ciydaHbiMu dddektamu U crienudukanuen c
(buKCUpOBaHHBIMU P PEKTAMU UCTIONB3YETCS

A) Tect bpoiimra-ITarana

b) Tect Yoy

B) Tect Xaycmana

I') Tect Yaiita

IIpumepHbIe TeMBbI Y4eOHBIX HCCIEA0BATEIBCKUX IPOEKTOB:
1.0Onenka BIUSHMS JEHEKHO-KPEIUTHOM monuTuku banka Poccum Ha JUHAMHMKY OCHOBHBIX
MaKpO3IKOHOMHUYECKHX MOKa3aTeeH.
2.CreHapHBbIi IPOrHO3 TMHAMUKHU PA3BUTHS POCCUMCKON YKOHOMMKH.
3.01eHKa paBHOBECHOTO M (PYHIaMEHTAIbHO 0OOCHOBAaHHOI'O 3HaYEHHsI 0OMEHHOT0 Kypca py0ouis
k nosutapy CHIA u eBpo.
4.0Onenka s(pdexra nepeHoca 0OMEHHOTO Kypca B IIEHBI B POCCUHUCKOM SKOHOMUKE.
5.AHanu3 BIMAHUS BHEIIHUX (PaKTOPOB HA TUHAMUKY POCCUHCKOTO PHIHKA AKIHH.
6.AHanu3 Mporecca yCIOBHON KOHBEPTCHITUN YIKOHOMHK POCCUMCKUX PETHOHOB.
7.AHanu3 mporiecca ycI0BHOW KOHBEPT€HLIUU B MUPOBOI DdKOHOMUKE.
8.0nenka 3¢ (heKTUBHOCTH MHBECTUIIMOHHOW MOJIUTHUKHU OPraHOB BiacTu cyObeKkToB Poccuiickoii
®denepanuu.
9.IlporHo3 snepreruyeckoro Oananca EBpomnelickoro Coro3a u cripoca Ha UMIOPT POCCHUMCKUX
sHeproHocuresnei Ha nepuon 1o 2030 r.
10. TIlporno3 »sHepretnueckoro ©Oamanca Kwuras u copoca Ha HMIOPT POCCUHUCKHUX
sHeproHocuresnei Ha nepuon 1o 2030 r.
11.0nenka ¢pakTopoB, BIUAIOMINX HA MHHOBAIIMOHHYIO AKTUBHOCTD MPEANPHUATHIHA.
12.0uenka 3¢ eKTUBHOCTH UHBECTHIIMI B MOJydeHHE 00pa30BaHus (C KOHKpPETU3aUue ypOBHS
o0pa3oBaHus).
13.ITocTpoeHne reJIOHUCTUYECKOTO UHJIEKCA 1IEH HA IEPCOHAIbHBIE KOMIIBIOTEPHI.
14.BpIsiBlieHHE HEJOOLEHEHHBIX M MEPEOLICHEHHBIX (DMHAHCOBBIX aKTUBOB C HCIOJb30BAHHUEM
CPAaBHUTEIBHOTO MMOAXO0/A.
15. Monenp OlleHKH CTOMMOCTH KBAPTUP C UCIOJIb30BAHNEM CPABHUTEIBHOIO MMOAXO/A.
16. Mogenb NpPOrHO3UPOBAHHSA MHJEKCOB pPBIHKA HEIBWKUMOCTH C YYE€TOM BIIMSHHSA
MaKpO3KOHOMHYECKHX (PaKTOPOB.

[To mHUIIMATHBE MarkucTpaHTa MOXET ObITh chopMupoBaHa apyras TeMa, BbI3BIBAIOIIAS Y
HEro0 MHTEPEC, PACKPBITHE KOTOPOH TpeOyeT UCHOIb30BaHUS COBPEMEHHBIX SKOHOMETPUYECKUX
METO/IOB.



4.3. OnleHO4YHBbIE CPeICTBA JAJIS IPOMEKYTOYHOH aTTecTalluu

Kox sramna
OCBOEHUI
KOMIIETEHI[UHU

HammenoBanwme sTamna
OCBOCHU
KOMIICTCHIIMHN

Ilokazarens OLICHUBaHUA

CpencrtBa
(MeTo1bI)
OLIEHUBAHUS

YKOC-1.3

MIPUMEHEHUE
METO/10JI0TUH
HKOHOMETPHUUECKOT O
aHanm3a Juist
peleHus
npodhecCuoHaTBHBIX
3a1a4y

Ha ypOBHE 3HAHUU OOBSICHSET COJEp KaHue
CICAYIOUIMX  TOHATHM M KATeTOpHUM:
YCIIOBUS MOJTyYEHUSs HECMEILEHHBIX,
POHEKTUBHBIX U COCTOSITENBHBIX OILIEHOK
[apaMeTpOB SKOHOMETPUYECKUX MOJIENIeH;
[IPUHIIMUIIBI TOCTPOCHUSI SKOHOMETPHUYECKHUX
TECTOB;  BO3MOXXHOCTH  HCIIOJIb30BAHMUS
(DUKTUBHBIX MEPEeMEHHBIX B
PKOHOMETPUYECKHX MOJIEISIX; OCOOSHHOCTH
PKOHOMETPUYECKOTO aHaiM3a MaHEJIbHbBIX
TAaHHBIX

TectupoBan
ue

Ha YpOBHE YMEHHiI CIIOCOOEH OIEHUBATh
YPaBHEHUSI PETrPEeCCMd M UX CHUCTEMBI;
[POBEPSITh SKOHOMETPUUECKUE TUIIOTE3bI;
OCYILECTBJISATh IMOUCK W aHalW3 HAy4YHOU
muTepaTypbl [0  TEMaTHKE  pelaeMoi
3a/1a4u; OCYILIECTBIISATH MTOUCK
CTAaTHUCTUYECKUX JaHHBIX, HEOOXOIUMBIX
151 OLICHUBAHUS 3KOHOMETPUYECKOU
MOJENIN

Pemenne
y4eOHBIX
3amaq

Ha YpOBHE HAaBBIKOB BIIAJICET HaBbIKAMU
OLICHMBAHMS YPaBHEHMM M CHCTEM ypaBHE-
Huii B EViews; HaBblkaMu TIPOBEICHUS
DKOHOMETPHUYECKHX TECTOB M IIPOBEPKHU
runore3 B EViews; HaBBIKAMH|
MMIIOPTUPOBAHUS JTaHHBIX JJISi MPOBEIEHUS]
HDKOHOMETPUYECKUX pacueToB B EViews;
HAaBBIKAMU  OLICHMBAHMSA  PETPECCHOHHBIX
MOJIeNIell aHanu3a MaHENbHBIX JaHHBIX B

EViews

Peamuzanus
y4eOHOT0
HCCIIeI0BaT
€IIbCKOT'0
IIPOEKTA

YKOC-2.2

pa3zpaboTka u
peanuzanus
UCCIIETIOBATEIhCKIX
MPOEKTOB,
peyCcMaTpUBAIOIIN
X MCTIOJIb30BAHHE
9KOHOMETPUIECKHIX
METO/I0B

Ha ypOBHE 3HAaHUU OOBSICHSET COJEp KaHUe
CHEAYIOLIMX  IOHATHM UM KATETOpHUU:
KpUTEPUU BBIOOpA ONTHMAaIbHOH
crierupuKanum 3KOHOMETPUYECKOU
MOJIENH, MOCJIEACTBHUSI OIINOOK
crierupuKanum 3KOHOMETPUYECKOU
MOJICIIH; METOJIbl aHaju3a BPEMEHHBIX
PAIOB; METOJbl  MPOrHO3UPOBAHUSA
BPEMEHHBIX PsIZIOB

TectupoBan
ue

Ha ypOBHE YMEHUH CHOCOOEH: BHIOMpaTh
HanOosiee OOOCHOBaHHYIO CIEIIM(PUKAIIHIO
PKOHOMETPHUYECKON MOJIETIN;
dhopmynupoBaTh NPAKTUYECKHUE
pEeKOMEHJallMd  Ha  OCHOBE  aHalu3a
pe3yIbTaTOB OIICHUBAaHUS SKOHOMETpUYEC-
KO MoIenu;  TpOBEepsATh THIOTE3Bl 00
WHTETPUPOBAHHOCTH " KO-

MHTETPUPOBAHHOCTU  BPEMEHHBIX  PSOB;

Pemenne
yueOHBIX
3a1a4




CTPOUTL CHCHAPHBIC MPOTrHO3bl AWHAMUKU
BPEMCHHBIX pAa0B

Ha ypOBHE HABBIKOB BJIAJICET: HABBIKAMU
[JIAHUPOBAHUSI OPTaHM3AIlMd SKOHOMETPH-
UECKHX  HCCJICIOBaHUM; HaBBIKAMH
CPaBHUTEIBHOTO aHajn3a albTePHATHUBHBIX
crierupuKanui YKOHOMETPHYECKHUX|
MO/IeTICH; HaBbIKAMM  aHaAIM3a |
[TPOTHO3MPOBAHUS OJTHOMEPHBIX BPEMEHHBIX
psagoB B EViews; HaBbikamMu aHaiu3a u
[IPOTHO3UPOBAHUS MHOTOMEPHBIX
BpeMEHHBIX psioB B EViews

Peanmuzanus
y4eOHOTO
HCCIIEN0BaT
€IILCKOTO
MPOEKTa

Bomnpocsl k 3k3ameny:
1) Mopenb MHOYKECTBEHHOM JTMHEHHOMN perpeccu.
2) Teopema ['aycca-Mapkosa.
3) IIpoBepka runoTe3sl 0 3HAYCHUU KO PHUITHEHTA PErPECCHH.
4) IlpoBepka rumnore3 006 OTCYTCTBUU OOBSCHSIONICH CIIOCOOHOCTH y TPYMIIBI IMEPEMEHHBIX U
YpaBHEHUS PETPECCUU B LIETIOM.
5) Henunelinbie cnenuukanuy ypaBHEHU MHOKECTBEHHOM PErpecCuu, CBOJUMBIE K TUHEHHOMN
dbopwme.
6) IlpobGnema BBIOOpa MEXIy JTHHCHHONW M Jorapu(pMHYECKH JIMHEWHOH crenuduKanusMu
YpaBHEHHUS PETPECCHH.
7) [IpobGnema reTepoCcKe1acCTUYHOCTH OCTATKOB PErPECCUOHHON MOJIEIH.
8) [Ipobnema aBTOKOPPEIAIMN OCTATKOB PErPECCUOHHOI MOJIEIH.
9) IlocnencrBus omubOOUHON criennUKaKM PErPECCUOHHON MOJEIH.
10) AnanTUBHBIE METO/IbI MPOTHO3UPOBAHUSI.
11) Monens ARIMA Boxca-Jl>)xeHKkuHca.
12) IIpoBepka rumnoTe3sl 0 HECTAIMOHAPHOCTH BPEMEHHOT'O psi/a.
13) Monenu aBTOpETrpeCCHOHHON YCIOBHOW MeTEPOCKENACTUUHOCTH.
14) OcoGeHHOCTH PErpecCHOHHOI0 aHAIN3a BPEMEHHBIX PSJIOB.
15) Kounrerpanus BpeMEHHbBIX PSAIOB.
16) Mopenu BEKTOPHOI aBTOPETPECCUHU.
17) Cuctembl OTHOBPEMEHHBIX YpaBHEHUH.
18) MeTron HHCTpYMEHTAIIBHBIX IEPEMEHHBIX.
19) Mopenu ¢ orpaHU4eHHBIMH 3aBUCUMBIMU [IEPEMEHHBIMH.
20) OcoOGeHHOCTH PEerpecCHOHHOTO aHAlIM3a MaHEeIbHBIX TaHHBIX.

[Ixana oueHnBaHUA

OneHka 3HaHWM, yYMEHUH, HaBBIKOB IPOBOJIUTCS HA OCHOBE OaIbHO-PEUTHHIOBOM
cucreMbl. Bkiag B UTOrOBYHO OLEHKY pe3YyJIbTaTOB IPOMEXKYTOYHOM aTTECTAl[UU COCTABIIAET
30% wu3 100% (v 30 6amtos u3 100).

[Ipu oueHuBaHMM OTBeTa OOY4YAIOLIETOCSd B XOJ€ MPOMEXKYTOUHOW aTTECTallMd MOXHO
ONUPATHCS HA CICAYIOIUE KPUTEPHHU:

bamsl Kputepuii onieHKH

26-30 |OOywuarommiicss TIOKa3bIBAeT BBICOKMH  YPOBEHb KOMIIETEHTHOCTH, 3HAHHS
OpOrpaMMHOTO  MarepHuaia, Y4eOHOH, MepUOANYECKOH U  MOHOrpadUUecKoi
JUTEPATYpPhl, PACKPBIBAET HE TOJBKO OCHOBHBIE MOHATHS, HO U AHAIM3UPYET HUX C
TOYKHU 3pEHHsI Pa3IUYHBIX aBTOPOB. OOyYaroNnuiics MOKa3bIBaeT HE TOJIBKO BBHICOKUI
YPOBEHb TEOPETUYECKMX 3HAHUM, HO M BUAUT MEKIUCUUIUIMHAPDHBIE CBS3H.
[TpodeccrnonanbHO, TPAMOTHO, TOCIIEOBATEIBHO, XOPOIIUM SI36IKOM YETKO HU3JIaraeT
MaTepHual, apryMeHTHpPOBaHHO QopMmynupyeT BbiBoAbl. Ha Bompockl oTBedaeT




KpaTKO, apTYMEHTHPOBAHO, YBEPEHHO, 10 CYIIECTBY.

16-25 OOyJarmuiicss TOKa3blBa€T JOCTATOYHBIM YPOBEHb KOMIIETCHTHOCTH, 3HAHHS

MaTepuasoB 3aHATUH, YYEOHONM U METOJIMYECKOW JINTEPATYPbI, 3aKOHOIATENbCTBA U
IPAaKTUKUA €ro NMpUMEHEHHs. YBEpPEeHHO M NpOo(ecCHOHAIBHO, TPAMOTHBIM SI3BIKOM,
ACHO, YETKO M IIOHATHO H3JIaraeT COCTOSHUE U CyThb Bompoca. OOyuyaromuiics
[IOKa3bIBa€T JOCTATOUHBIM YpOBEHb MNPOQECCHOHANBHBIX 3HAHWH, CBOOOJHO
ONEpUPYET MOHATUAMH, METOJAMM OLCHKH IPUHATUSA  PEIICHUM, HMEeT
IIPEJICTABJIICHUE: O MEXKIUCLUUIUIMHAPHBIX CBA3AX, YBA3BIBACT 3HAHHS, IIOJyYCHHBIC
IIPU U3YYEHUU PaA3JIUYHBIX JUCLUILIMH, yMEET aHaJIU3UpOBaThb IIPAKTHUYECKUE
CUTyallud, HO JOIIyCKaeT HEKOTOpbIE MOrpemHOCTH. OTBET MOCTPOEH JIOTMYHO,
MaTepuall H3JIaraeTcsi XOpOIIUM  S3BIKOM, IpUBIEKaeTcs HWH(POPMATUBHBIA U
WUIIOCTPUPOBAHHBIA ~ MaTepuall, HO TIpU OTBETE JOIyCKaeT HEKOTOpHIE
OTpelIHOCTH. BOmpockl HE BBI3BIBAIOT CYIIECTBEHHBIX 3aTPYAHCHU.

6-15 OOyyaromuiicss TOKa3bIBae€T JIOCTATOYHBIE 3HAHUSA MATEPUAIOB 3aHATH, HO MpPH

OTBETE OTCYTCTBYET JIOJKHAS CBA3b MEK/y aHAIM30M, apTYMEHTAllMEeW U BBIBOJAAMM.
Ha mnocraBiieHHBIE BOIIPOCHI OTBEYAET HEYBEPEHHO, JOIYCKAeT IIOIPELIHOCTH.
OOyuaromuiicst BiajgeeT NPaKTUUYECKUMU HaBbIKAMU, MPUBJIEKAET WJUIFOCTPATUBHBIN
MaTepHual, HO YyBCTBYET ce0si HEYBEpEeHHO IpH aHAIU3€ MEXAUCUUIUIMHAPHBIX
cBsa3ed. B orBere He Bcerga NPHUCYTCTBYET JIOTMKA, ApryMEHTHI ITPUBIIEKAIOTCS
HEJOCTaTOYHO BECKUE. 3aTPyJHSAETCS C OTBETaMU HA IIOCTaBJICHHBIE BOIIPOCHI,
MIOKa3bIBAET HEJOCTATOYHO ITyOOKHE 3HAHUS.

0-5 OOyuaromuiicss MoOKa3pIBaeT cialdble 3HAHUS MaTepUaioB 3aHATHH, Yy4eOHOI

JUTEPATyphl, HU3KUH ypOBEHb KOMIIETEHTHOCTH, HEYBEPEHHOE M3JI0’KEHUE BOIPOCA.
OOyuaromuiics moOKa3bpiBaeT CialOblii  ypoBeHb MNPOPECCHOHANBHBIX 3HAHHIA,
3aTpyHSAETCS IpU aHaJM3€ MpPaKTUYECKUX curyanuuil. HeyBepeHHO u jornyecku
HEIOCJEI0BAaTEIbHO M3JaraeT Matepuai. HempaBuiabHO OTBEYaeT Ha BOIMPOCHI WUIIU
3aTPYAHSAETCS C OTBETOM.

[IIxana nepeBoga U3 MHOr00aJIJIbHOM CUCTEMBI B TPAIULIUOHHYO:
oOyuyaromeMycsi BBICTABISIETCS OILIEHKAa «HEYJIOBJIETBOPUTEIBHO», €CIM O0ydaromuics
Habpan menee 50 Gaios,
OLIEHKA «YJIOBJIETBOPUTEIBHO» BBICTABIISETCS MIPHU YCIOBUH, €CJIM 00ydarouuiics Habpan oT
50 no 65 6amos;
OLIEHKa «XOPOI0)» BBICTABIISAETCS MPU YCIOBUH, €clii oOydarouuiics HaOpan ot 66 no 75
0aJlJIOB;
OLIEHKA «OTJIMYHO)» BBICTABIIAETCS MPH YCIOBHHM, €Cl oOydarouuiics Habpan ot 76 mo 100
0aJoB;
100 GayyoB BBICTABISIETCA IPH YCJIOBUHM BBIIOJHEHHUS BCEX TpeOOBaHMIA, a TaKkKe IpH
00s13aTeILHOM MMPOABJICHUHU TBOPYCCKOI'0 OTHOIICHHA K MPCIMETY B paMKax peajin3alrun
y4eOHOTO HCCIIe0OBATENIbCKOTO MPOEKTa, YMEHUM padoTaTh € MCTOYHMKAMM, KOTOpBIE
COZIepXKaTCs B JOINOJHUTEIBHOW JIMTEpaType K KypCcy, YMEHUM COEAUHATH 3HAHUA,
MOJIy4YeHHBIE B JAHHOM Kypce CO 3HAaHUAMU JAPYTHX JAUCIUILITUH.

4.4. MeTonnuyeckne MaTepHaJibl
[Ipouenypsl OLEHMBaHUS 3HAHWM, YMEHUN, HAaBBIKOB, XAPAKTEPU3YIOUIUX STallbl

dbopMUPOBaHUS KOMIIETEHIIM, MPOBOASITCS B COOTBETCTBUU C YcCTaBOM AkaaeMuu (yTB.
[ToctanoBnennem IlpaBurensctBa Poccuiickoit ®deneparuu ot 12.05.2012 1. N 473) u
[TonoxeHueM O TEKyIIEM KOHTPOJIE YCIIEBAEMOCTH U TPOMEKYTOUHOM aTTeCTalliU CTYJIEHTOB B
PAHXwul'C (ytB. [Ipukazom pexropa ot 25.01.2012 r. Ne01-349; u3m. ot 07.06.2013 1.).



5. Meroauyeckue yKazaHus 1Jisl 00y4al0UUXCHA M0 OCBOECHUIO TUCHMILIHHbI

[ToaroroBka k 3aHATHSIM JOJKHA HOCUTb CUCTEMAaTHYECKUN XapakTep. DTO MO3BOJIMT
o0yyJaromieMycsi B IOJJHOM 00beMe BBIMIOJHUTD Bce TpeOoBaHMsI mpenoaBaresis. O0yqaronmumcs
PEKOMEHIyeTCsl u3y4yaTh KaK OCHOBHYIO, TaK M JONOJHUTEIBHYIO JIUTEpATypy, a Takxke
3HAKOMUTHCA C VIHTepHET-UCTOYHMKAMH (CIHCOK TIPUBEJAEH B paboueld mporpamMme 1o
JTUCLHUILIHE).

MeTtoauyeckue peKOMEHIALMH 10 PpeaJM3auuu Y4eOHOro HcCCiIe0BaTe]bCKOro
NMPOEKTA.

[TproOpeTeHue MoJHOLEHHBIX HABBIKOB AIKOHOMETPUUYECKOTO MOJICTUPOBAHHS TpeOyeT He
TOJIbKO AaKTUBHOM paboThl Ha MNPAKTUYECKUX 3aHATUSAX B KOMIIBIOTEPHOM Kiacce, HO U
CaMOCTOSITENIbHOM ~ pean3allMd  y4eOHOro MCCIIEOBATEIbCKOTO IPOEKTa, IOCBSIIEHHOTO
W3YUYEHUIO pa3BUTUS HKOHOMHUYECKHMX IIPOLECCOB Ha OCHOBE aHalIM3a aKTyaJbHBIX
CTaTHUCTUYECKUX JAHHBIX. YUYEOHbII MCCIIE0OBATEIbCKUN MMPOEKT MOXKET ObITh peain30BaH Kak
OJIHUM MarucTPaHTOM, TaK U HEOOJBIIINM TBOPUECKHUM KOJJIEKTUBOM B COCTaBe 2-3 4eoBeK.

Ha sTane moctaHoBKM 3ahauu cileqyeT HW3Y4YUTh HAY4HYIO JUTEpaTypy Mo mpodieme, a
Takke CcOopMyIHMpOBaTH OCHOBHBIE THIOTE3bl U  MpEABAPUTENbHbIE CHEU(pUKALNUN
HYKOHOMETPHUYECKUX MOJICIeH, KOTOpble OyAyT OLEHHBATHCS W WHTEPIPETUPOBATHCA Ha
nocneayomux dStanax. OcoOblii WHTEpeC MPEeICTaBSIOT Hay4dHble CTaTbH B JKypHamax
«lIpuknagnas sxkoHOMeTpuka», «oKypHan HoBol skoHOMMUYEcCKOM acconumanum», «Bompocsl
SKOHOMUKHN», «IJKOHOMHUYECKAs MOJIUTHKA», «IKOHOMHYECKUH >XypHan Breicuiell mkosl
HKOHOMUKMY, «IIpobiemMbl MPOrHO3UpOBaHUsA», a TAKXKE Hay4YHbIE OTYETHI, ONyOJIMKOBAaHHBIEC Ha
caiitax MHCTHTYyTa SKOHOMUYECKO# monuTuku http://www.iet.ru/, Poccuiickoii SJKOHOMHYECKOU
mkojbl  http://www.nes.ru/ u IleHTpa MaKpOIKOHOMHYECKOIO aHalIW3a W KpPaTKOCPOUYHOTO
nporuo3upoBanus WWw.forecast.ru.

BriOpaB cTaTthio, B KOTOpOMl 00CyXJIaeTcsi Ta WIM HHas SKOHOMETpUYEcKas MOJEIb,
clenyeT BBISICHUTh, MOKHO JIM HAWTU JaHHbIE NOJs aKTyalu3aldHu TPUBEJICHHBIX B CTaThe
pacueroB. Eciiv 3T0 HEBO3MOXKHO, CllelyeT NOoNpoOoBaTh HANTH Takyro MpodieMy, i KOTOpOn
MOYKHO NOJ00paTh aKTyallbHble CTaTUCTHUYECKHe NaHHble. HeoOXonmmo Takke MoJyMaTh HaJ
T€M, MOXHO JIM U3MEHUTh UCXOAHYIO CHEIU(PUKALMI0 MOJIETN UM MPOBECTU JOMOJHUTEIbHBIE
TECTbI, OMYLICHHbIE WM HE MpeACTaBIECHHbIE aBTOPOM COOTBETCTBYMoLIEH myoOmukanuu. [locne
OILICHUBAHMSI HECKOJIbKUX BAapHAHTOB MOJIENM CJEAYET MOMBbITaThCS HAMTH MPUUYMHBI CXOZACTBA
WIA pa3iuyus TOJYYEHHBIX pe3yJbTaTOB C pe3ylbTaTaMM OLEHHBaHHUsA 0a30BOH MOENH,
NPUBEICHHBIMM B Hay4yHOW JuTepaType. Takke ciexyer MOonbITaTbes CHOpMYIHpPOBATh
IIPAKTUYECKHE PEKOMEHJALMY, BBITEKAIOIIME W3 PpEe3yJlbTaTOB OLICHUBAHUSA OSMIIMPUYECKON
MOJIEIIN.

B kauecTBE OCHOBHBIX MHCTOYHHUKOB JaHHBIX [UId IIPOBEJEHUS PpAacyeTOB MOKHO
HCITOJIB30BAaTh CIEAYIOIIHNE pecypchl ceTh MuTepHerT:

WWW.QgKS.ru — caiit deaepanbHOil CiTy:KObI TOCYJapCTBEHHOM CTATUCTHKY;

www.fedstat.ru — Exunas mexsemomcTBeHHass nH(pOpMAIMOHHAsS cHcTeMa Poccuiickoit

Denepanuy;

http://sophist.hse.ru/data_access.shtml -  emuHbIii  apXWB  JKOHOMHYECKHX |
conmonorndeckux gaHaeix HUY BIID;

https://www.hse.ru/rims/ - ganable Pocchiickoro MOHHTOPHHTa 3KOHOMHYECKOTO

MOJIOKEHUS U 3/I0POBbsI HACEJICHHUS;
www.cbr.ru — caiir banka Poccnn;
www.finam.ru — caiiT ”HBECTUIIMOHHOM KoMIaHuH « DUHAMY;
http://research.stlouisfed.org/fred2/ - ©6a3a craTucTHueckux naHHBIX DeaeparbHOTo
pesepBHoro 6anka Cent-Jlyuca.
[Tpu moaAroToBKE OTYETA 00 UTOTaX peaTH3alud YYeOHOTO HCCIIEIOBATEIHCKOTO MPOEKTa
JKeJaTeNIbHO PEIIUTh CIIEAYIOLIME OCHOBHbBIC 33/1a4u:



http://www.iet.ru/
http://www.nes.ru/
http://www.forecast.ru/
http://www.gks.ru/
http://www.fedstat.ru/
http://sophist.hse.ru/data_access.shtml
https://www.hse.ru/rlms/
http://www.cbr.ru/
http://www.finam.ru/
http://research.stlouisfed.org/fred2/

1) O1ieHUTH HECKOJIBKO aTbTEPHATUBHBIX CIIEIM(PUKAINN YKOHOMETPUUECKUX MOJIETICH, CAenaTh

BBIBOJIbI O CTATUCTUYECKON 3HAUMMOCTH PETPECCUOHHBIX YPAaBHEHUM B LIETIOM.

2) IlpoBepuTh TIHMOTE3bl O HANPaBIEHUM M CYIIECTBEHHOCTH BIUSHHUS OOBSICHSAIOLIMX

NEPEMEHHBIX Ha 0OBSACHIEMbIC IIEpEMEHHBIE.

3) IIpoBepuTh BBINOJIHEHUE MPEANOCHUIOK TeopeMsbl ['aycca-MapkoBa, IPOBECTH JAUArHOCTUKY

BO3MOXHBIX MTPOOJIEM, CBA3aHHBIX C TE€TEPOCKETACTHUYHOCTHIO M aBTOKOPPEISIIIUEH OCTaTKOB.

4) BeiOpatb HanOoJiee ajeKBaTHbIE IPOLEAYPbI OLICHUBAHUS SKOHOMETPUUYECKHX MOJEIEH.

5) IlpoBectu cpaBHEHHE HECKOJBKHUX aJbTEPHATUBHBIX CHEUU(UKAIUA SKOHOMETPUUECKUX

MoJielIel, pa3InyaroIuXcs COCTaBOM OOBSICHAIOLMX IEPEMEHHBIX U INTyOUHON JTarupoBaHuUs.

6) IlpoBecTm CpaBHCHHWE JIMHCWHBIX W  HEJIMHEWHBIX BapHaHTOB  crenu(puUKanmim

9KOHOMETPUYECKUX MOJIENIEH.

7) ConocTaBuTh 3HaYeHUs UH(OOPMAIIMOHHBIX KpuTepueB (Akanke, lIBapa, Xannana-Kyunna)

1 K03()(PUIIMEHTOB JIeTEPMHUHALIMY AJIbTEPHATHBHBIX SKOHOMETPUUYECKUX MOJEIEH.

8) CnenaTb BBIBOJBI O TOM, KAKUE U3 BO3MOXKHBIX CHEIU(PHUKALMNA SKOHOMETPUUECKUX MOJesen

HauOoJiee aJeKBaTHO ONMCHIBAIOT HMEIOIUECS CTAaTUCTHUYECKUE JaHHbIE U IPEJCTABISAIOT

HauOO0JIbIINN UHTEPEC C MO3ULUN IPAKTUUECKOTO UCIOIb30BaHUS PU OCTPOESHUH MPOTHO30B.
B Ttekcre otuera 00 wuTOrax peaiaM3alMd y4eOHOIO HCCIIEAOBATEIBCKOTO IPOEKTA

JKEJIATEeNIBHO OTPA3UTH CIIEIYIOIINE OCHOBHBIE ACTIEKTHI:

1) CreneHb Hay4yHOM W3y4E€HHOCTH HpPOOJIEMbI, OCHOBHBIE PE3yJIbTaThl, MOJYUYEHHbIE B XOJ€

paHee IPOBEICHHBIX UCCIIEIOBAHNMN.

2) OcHOBHBIE TUIIOTE3bI UCCIIEAOBAHMS C UX apryMeHTaluel.

3) Pe3ynbTathl NpoBEpKH BBIABUHYTHIX TMIIOTE3 U OLIEHUBAHUS SKOHOMETPUUECKUX MOJEIEH.

4) B03MOXHOCTh HCIOJb30BAHUS OLCHEHHBIX SKOHOMETPUYECKUX MoOJeNed Uil MOCTPOECHHUS

IIPOTHO30B.

5) BeBogbl ¥ OpPaKTUYECKHE  PEKOMEHJALMM, BBITEKAIOIIME U3  BBIIOJIHEHHBIX

HKOHOMETPUUYECKHUX PACUETOB.

MeTtoauyeckue peKOMEHAALNH 110 BHINOJTHEHHIO TECTOBBIX 3aJaHUI

Kak u nmro6ast npyras ¢opma KOHTPOJIS, TECTUPOBAHUE UMEET PsAJl 0COOEHHOCTEH, 3HaHUE
KOTOPBIX IIOMOTaeT YCIEIIHO BBIMNOJIHUTH TeCT. MOXHO [aTh CIEAYIOLUIUE METOIUYECKUE
PEKOMEHALNN:

» IIpexxae Bcero, cieayeT BHUMATENbHO H3YYHUTh CTPYKTYpY TeCTa, OLIEHUTb 00beM
BPEMCHH, BBIACIACMOIO Ha I[aHHBIﬁ TECT, YBUACTH, KAKOI'0 TUIIA 3aJaHWA B HEM COACPIKATCH.
3TO0 MOMOXKET HACTPOUTHCA Ha paboTy.

° .Hy‘-IHIG HAa4YMHATb OTBCYATH HA TC BOIIPOCHI, B NPABUJIIBHOCTH PCHICHUSA KOTOPBLIX HET
COMHEHHH, 10Ka HE OCTAaHABIMBAsCh HA TE€X, KOTOPbIE MOTYT BbI3BAaTh JOJTHE Pa3lyMbs. IJTO
IMMO3BOJIUT YCIIOKOUTBECA U COCPECAOTOUUTHCS HA BBIITIOJTHCHHUN Oonee TPYAHBIX BOIIPOCOB.

* OueHp BaXHO BCEr/la BHUMATEJIBHO UYMTAaTh 3aJaHMs 10 KOHIIA, HE MBITASICh IOHSTH
YCJIOBUSA «IIO TICPBBIM CJIOBaM» HJIM BBIIIOJIHUB HO)IO6HBI€ 3agaHus B HOPECABIAYIIHUX
TECTUPOBaHUAX. Takas CHEIlKa HepeIKO MPUBOAMUT K JOCAJHBIM OIIMOKAM B CaMBbIX JIETKUX
BOIIPOCAaXx.

* Ecnu Bbl He 3HaeTe oTBETa Ha BONPOC WM HE YBEPEHBI B NPABUIBHOCTHU, CIELYET
HPOMYCTHTh €r0 U OTMETHTb, YTOOBI TOTOM K HEMY BEPHYThCH.

e Tlcuxomorn Takke COBCTYIOT AyMaThb TOJBKO O TEKYyIIEM 3aJaHUU. Kaxkx IIpaBHJIo,
3aJaHusl B TeCTax HE CBs3aHbl JAPYr C JAPYIOM HEMOCPEACTBEHHO, MO3TOMY HEOOXOIMMO
KOHICHTPUPOBATHECA HA JAHHOM BOIIPOCE M HAXOAWUTH PCIICHUA, MOAXOAAINE HMMCHHO K HEMY.
Kpome TOro, BHIMOIHEHHE 3TOW PEKOMEHJAAIMH JAacT elle OJUH IMCHUXOJIOTHYECKUN IPPEeKT —
HO3BOJIMT 3a0BITh O HEy/la4ue B OTBETE HA NPEABLAYIIHNA BOIIPOC, €CIIM TAKOBAsi UMEJIa MECTO.

* MHorme 3aJjaHusi MOKHO OBICTpee PelIUTh, €ClIi He UCKATh cpa3y MPaBUIIbHbIN BapHaHT
OTBETa, a MOCJIEI0BATENBHO UCKIIOYATh TE€, KOTOpPbIE SIBHO HE MOAXOIAT. MeToJ HCKIHOYEHUs
IMO3BOJIACT B UTOI'C CKOHICHTPUPOBATHL BHUMAHUC HAa OAHOM-ABYX BCPOATHBIX BApHAHTAX.



* PaccunThiBaTh BBINIOJHEHHE 33JaHUI HY)KHO BCErJa TakK, YTOOBI OCTAJIOCh BpEMs Ha
npoBepKy U nopabotky (mpumepno 1/3-1/4 3ammanupoBaHHOTO BpeMeHH). Torma BepoSTHOCTh
OIHCOK CBOJUTCS K HYJIIO M MMEETCs Bpems, 4yToObl HaOpaTh MakCUMyM OaJsIOB Ha JIETKHX
3alaHUSX U COCPENOTOYUTHCS Ha pEHIeHWHM OoJiee TPYIHBIX, KOTOpPhIE BHa4alle MPUILIOCH
HPOIYCTHTb.

* [Iporecc yraapiBaHus MPaBUIBHBIX OTBETOB JKEIATEIHLHO CBECTH K MUHUMYMY, TaK KaK
9TO 4YpeBaTO TEM, YTO CTYACHT 3a0yJIeT O TJIABHOM: yYMEHHHU HCIIOJIb30BaTh HMEIOIIUECS
HAKOIUICHHBIC B y4eOHOM TIpoIlecce 3HAHUS, U OyJIeT HaAesIThcs Ha ynady. Eciu yBepeHHOCTH B
NPaBWIBHOCTH OTBETAa HET, HO HWHTYUTHBHO IMIOSIBJISICTCS MPEIIOYTCHUE, TO TMCHXOJIOTH
PEKOMEHIIYIOT JTOBEPATh MHTYHUIMH, KOTOpas CUUTACTCS MPOSIBICHUEM TITyOMHHBIX 3HAHWUU U
OTIBITA, HAXOISIINUXCS HA YPOBHE MO/ICO3HAHMUSI.

[Tpr MOATOTOBKE K TECTy HE CIEAYeT MPOCTO 3ay4yHBaTh, HEOOXOIUMO TMOHSTH JOTHKY
U3JI0KCHHOTO MaTepuaia. bolbIyo MOMOIIb OKa3bIBAlOT OIMYOJIMKOBAHHBIE COOPHHKH TECTOB,
HHTepHeT-TpeHaXePhl, TTO3BOJIIONINE, BO-TIEPBBIX, 3aKPEIUTh 3HAHUS, BO-BTOPBIX, IPHOOPECTH
COOTBETCTBYIOIIUE TICUXOJIOTHUECKUE HABBIKA CAMOPETYJISIIIMA ¥ CAMOKOHTpPOJIS. IMEHHO Takue
HABBIKM HE TOJBHKO MOBBIMIAOT 3()(PEKTUBHOCTH MOJATOTOBKH, MTO3BOJISIFOT 0OJIEEe YCIEITHO BECTH
ce0si BO BpeMsi K3aMEHa, HO W BOOOIIE CIIOCOOCTBYIOT Pa3BUTHIO HABBIKOB MBICIUTEILHOU
paboTHL.

6. YueOHas turepaTrypa u pecypcbl HH(POPMALMOHHO-TEJIeKOMMYHUKAIIMOHHOM CeTH
"UHTepHeT", BKIKYAA NepevYeHb Y4eOHO-MeTOANYEeCKOro odecrneyeHus s
CaMOCTOSITe/IbHOI Pa0doThl 00y4aIOIMXCS M0 IUCHUIIHHE

6.1. OcHoBHas JIMTEpaTypa
1. Hocko B.II. Oxonomerpuka. Ku. 1. Y. 1, 2: yueOHUK. [DIEeKTPOHHBII pecypc] — DIeKTpoH.
nan. — M.: Uznarensckuit mom "Jleno" PAHXul'C, 2011. — 672 c. — Pexum nocryma:
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2. Hocko B.II. Oxonomerpuka. Ku. 2. Y. 3, 4: yueOHUK. [DNEKTPOHHBIN pecypc] — DIEKTPOH.
naH. — M.: Uznarensckuit nom "Jleno" PAHXwuI'C, 2011. — 576 c. — Pexum nocryna:
http://e.lanbook.com/book/74823
3. DxoHOMeTpHKa: yueOHUK as OakanaBpuara u maructparypsl / . U. Enuceea [u ap.] ; mox
pea. U. U. Enuceesoil. — M.: U3natensctBo HOpaiit, 2016. — 449 c¢. — (bakanaBp u maructp.
AxaneMuuecKuii Kypc). — ISBN 978-5-9916-7545-1. https://www.biblio-
online.ru/book/695328A6-B66E-4F13-BE2A-7C1B9BB084BA
4, KapraeB @.C. DxkoHomerpuka: yuebHoe mocobue. [Dnekrponnsiii pecypc] / @.C. Kapraes,
E.H. Jlykam. — OnexktpoH. naH. — M.: DOxoHomuyeckuil ¢axkynprer MI'Y um. M.B.
JlomoHocoBa, 2014. — 118 ¢. — Pexwum nocryna: http://e.lanbook.com/book/73154
5. MenpaukoB P.M. DxkoHomeTpuka. — M.: [Ipocnekr, 2014. — 288 c.

6.2. lonoJiHMTEILHAS JIMTEPaTypa
1. Ctok /Ix., Yorcon M. Benenue B sxoHoMeTpuKy. — M.: [leno, 2015. — 864 c.
2. UYxyn, K.JI. OnemeHtapHbIi Kypc TeopuH BepossTHOCTEH. C(CTOXacTMYECKHE IPOLECCHI
U uHaHCcOBasg MaTeMaTHka. [ DnekTponHslil pecypc] / K.JL YWxyH, . AurCaxnua. — DIEKTPOH.
nan. — M.: UznmarensctBo "JlaGopatopus 3uanuit", 2014. — 455 c¢. — Pexum nocryma:
http://e.lanbook.com/book/66146
3. Green W. Econometric analysis. — N.Y.: Prentice Hall, 2012. — 1436 p.
4. Gujarati D.N. Basic econometrics. — Boston: McGraw Hill, 2013. — 756 p.
5. Wooldridge J.M. Introductory econometrics: a modern approach. — Cincinnati: South-Western
College Press, 2012. — 812 p,

6.3. YueOHO-MeTONMUYECKOE 00ecTiedeHHe CAMOCTOATEIbLHOM padoThl
1. Aranos, B. C. ConnanbHO-TICUXOJIOTHYECKHE ACTCPMUHAHTHI KPEATUBHON KOMIETEHTHOCTH



cTyneHtoB : MoHorpadwus / Aramos, Bamepuii Cepreesuu, J/laBieroBa, Paga Yenosna. - M. :
Makees Uropp Bsauecnasosuy, 2016. - 163 c.

2. AdanackeB M.IO. Hctopusi [DneKTpOHHBIH pecypc]|: METOAWYECKHE PEKOMEHIAIUU I10
U3YyYEHHUIO Kypca M TOJATOTOBKE K CEMHHAPCKUM 3aHATUSAM. YuyeOHoe mocobue/ AdaHacheB
M.JO.— DnektpoH. TekcToBble maHHble.— CII0.: MHCTUTYT clenuaabHON TIEIaroruku M
MICUXOJIOTHH, 2011.— 40 c— Pexxum JIOCTYyTIA:
http://www.iprbookshop.ru.ezproxy.ranepa.ru:3561/29973.html.—5BC «IPRbooks»

3. O06pa3oBareabHbIC HHHOBAIIUU U TIPAKTHKHU Kapbepbl: COOPHUK METOIUYECKUX MATEPUAIOB H
cratelt / PAHXul'C npu [Ipesunente PD. - M. : Jleno, 2015. - 192 c.

4. ColuanbHO-TICHXOJIOTHYECKUE AaCMeKThl (OPMUPOBAHUSA KYJIBTYPhl CaMOOOyUaromeics
opranuzamuu / A. SI. Hukonaes [u np.] / Bonpock ncuxomnoruu. - 2014, - Ne 6. - C. 44-52.

6.4. HopmaTnBHBIE IPABOBbIE JOKYMEHTbI

1. ®enepanpubiii 3akoH Ne273-03 «O obpasoBanuu B Poccuiickoii deneparmm» ot 29.12.2012
Il CTIC «Koncynprant-ILirocy.

2. YcraB Poccuiickoif akageMuH HapOJHOTO XO3SHWCTBA W TOCYJApCTBEHHOH CIIy)XObl Tpu
[Ipesunente Poccuiickoit @enepaunu (yTB. IlocranoBnenuem IlpaButenbctBa Poccuiickoit
®enepanuu ot 12.05.2012 r. N 473)

3. ITonoxeHne 0 TeKyLIEM KOHTPOJIE YCIIEBAEMOCTH U IPOMEKYTOYHOM aTTECTAllUU CTYIEHTOB B
PAHXuI'C (ytB. Ilpukasom pexropa PAHXul'C ot 25.01.2012 r. Ne01-349; usm. ot 07.06.2013

r.).

6.5. UnTepHeT-pecypcbl
1. Caiit ®enepanbHOl CITYKOBI TOCYIaPCTBEHHON CTATUCTHKH. — PexuM qocTymna: WWWw.gKs.ru
2. Caiit EquHo# MeXBeIOMCTBEHHOH MH(pOPMAIMOHHON cucTembl Poccuiickori denepanuu. —
Pesxxum moctymna: www.fedstat.ru;
3. EnuHbIi apXUB 3KOHOMHYECKUX U conroiornueckux nganueix HUY BIID. — Pexxum gocryna:
http://sophist.hse.ru/data_access.shtml
4. Tannsle Poccniickoro MOHUTOPHUHTA SKOHOMHUYECKOTO MOJIOXKEHUS U 310pPOBbsl HACEJICHUS. —
Pesxxum nmoctyna: https://www.hse.ru/rims/
5. Caiit banka Poccuu. — Pexxum mocrtyma: WwWw.cbr.ru
6. DOxoHoMmHueckue  wucciaenoBanus B banmke  Poccum. -~  Pexum  gocryna:
https://www.cbr.ru/analytics/?Prtld=ec_res
7. baza cratuctuueckux AaHHbix DenepanbHoro pesepBHoro Oanka Cenr-Jlyuca. — Pexum
nocrymna: http://research.stlouisfed.org/fred2/
8. CaiiT MHBECTUIIMOHHOM KoMIaHuu «PuHam». — Pexxum moctyma: www.finam.ru
9. Cailt KypHaina «IIpuxnannas SKOHOMETPHUKAY. - Pexum JocTymna:
http://appliedeconometrics.cemi.rssi.ru/
10. Caiit xxypHana «KBantuiby. - Pexxum nocryna: http://quantile.ru/
11. Caiit MHCTHTYTa S5KOHOMHUYECKO# MOJIMTHKH. - Peskum moctyma: http://www.iet.ru/
12. Caiir lleHTpa MaKpO3KOHOMHYECKOI'O aHAIW3a M KPAaTKOCPOUHOTO IPOrHO3MPOBAHUS. -
Pexxum noctyna: http://www.forecast.ru/
13. Caiir UucTuTyTa HapOoAHOXO3AHCTBEHHOro mnporHo3upoBanusi PAH. - Pexxum poctyna:
http://ecfor.ru/
14. Caiit Poccuiickoif 5JKOHOMUYECKOH IIKOIBI. - Pesxum gocryma:  http://www.nes.ru/
15. Caiit sxonomerpuyeckoit mogean QUMMIR. - Pexxum qoctyma:  http://macroforecast.ru/
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http://elibrary.ru:3561/item.asp?id=18398213
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7. MaTepuaJibHO-TeXHHYecKasi 0a3a, HHPOPMALMOHHBIE TEXHOJIOTHH, MPOrPAMMHOE
odecnieyeHre U HHGOPMAIMOHHBIE CIPABOYHbIE CHCTEMbI
s mpoBeneHHs 3aHATHA MO JUCHUILUIMHE HEOOXOIUMO CIeAyIollee MaTepHaibHO-
TEXHUYECKOE OOecreueHue: ydeOHbIe ayIuTOPHUU IS TMPOBEIACHUS JIEKIHH, J1aOOpaTOPHBIX
paboT M MPaKTHYECKMX 3aHITUN, TPYMIOBBIX W HHIUBUIYaJIbHBIX KOHCYJIbTAIM, TEKYIIErO
KOHTPOJISI M TPOMEXYTOYHOW aTTeCTAallud, JUIS CAMOCTOSTEIBLHOW pabOThI: YHMTAIbHBIE 3aibl
OMOTUOTEKH.
[Mporpammuoe obecnieuenue: EViews 9.5, Stata 14, MS Office Professional Plus 2016.
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