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ABSTRACT

Master’sdegreein38.04.01 Economics.

Master’s Program:International Economics: Innovation and Technolo-

gical Development

Course title:Econometrics

Basic (variable) partofBlock 1, 7credits

Instructor:Vasilyeva Olga Gennadyevna, Candidate of Science in Econom-

ics,Assistant Professor

At the beginning of the course a student should be familiar with basic

concepts inProbability theory, Statistics and Linear Algebra. Basic skills for work-

ing with computers and spread sheets (e.g. Excel) are also required.

Learningoutcomes:

professional competences (SPC):

- ability to analyze various data sources and to use them for economical es-
timations (SPC 11);

- ability to forecast key indicators of firms, industries, regions and national
economies (SPC 12);

- abilitytoapplymodernmethods and tools to study social processes and con-

duct a comparative analysis of national economies (SPC 13).

Coursedescription: The content of the discipline consists of two parts, in-

cluding econometrics of cross-sectional data and time serious econometrics. They

cover the following range of issues:

1. Econometrics of cross-sectional data:

introduction to the discipline. Problems solved by econometrics. Eco-
nometric models. Sources and data types,

model of steam regression. Ordinary Least Squares (OLS),

multiple (multivariate) linear regression model,

multiple regression analysis: inference,

heteroscedasticity;



2. Time serious econometrics:
e the nature of time series data,
e stationary and weakly dependent time series,
e serial correlation and heteroscedasticity in time series regression,
e forecasting. Types of regression models used for forecasting.
Maincourseliterature:
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YUNITI-DANA, 2017. - 328 p.(rus). - Access:
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2. Kehmeron EH. Kolin, Trivedi Pravin K. Mikroehkonometrika: metody i ih
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AHHOTanUs K padoyeil mporpamMme JUCIUATIMHbBI

«IKOHOMETPHUKA»

Pabouyas nporpamma y4eOHOM AUCIUTIMHBIK IKOHOMETPUKAY MIpEHA3HAUCHA
TUIs1 CTyJeHTOBHanpaBiaeHus: moarotoBku 38.04.01 Dxonomuka(Economics), maru-
cTtepckas ~ mporpamMma  «MexayHapoaHass ~— ASKOHOMHUKA:  MHHOBAllMOHHO-
TEXHOJIOTUYECKOE Pa3BUTHE.

JlucuunimHa OTHOCUTCS K pa3zieny BapuaTuBHOW 4dacTu biioka 1 «/lucuumn-
JIUHBI (MOJTYJIN)».

OO6m1ast TpyA0EMKOCTh OCBOCHHUSI TUCIUILIMHBI COCTABIISIET /3aYETHBIE €IMHU-
1bl, 288 vaca.Yd4eOHBIM IIAHOMIIO JAaHHOHN CICIHAIBLHOCTUIIPETYCMOTPEHBI JICK-
[MMOHHBIC 3aHATHS (42 9acoB), MpaKTUUYECKHE 3aHATUSA (42 4acoB), TabOpaTOPHBIE
3aHsTH (24 9acoB), camocTosiTenbHas padota (144 wacos). JuctummHa peanusy-
erca Ha 1 xypce B 1 u 2cemectpe.

HucunmivHa «OKOHOMETPUKA» OCHOBBIBAETCS Ha 3HAHUSAX JAUCIHUII-
TMH«DKOHOMHUKA W YNpPAaBJICHUE: aaNTalMOHHBIN Kypc», « IKOHOMHYECKAs TEO-
pUsi» U MO3BOJSIET MOJATOTOBUTH CTYJEHTA K HAYYHO-HCCIIEN0BATEIbCKON padoTe,
MIPOEKTHOM JEATENBHOCTH, IMTPOXO0XKICHUIO NMPOU3BOJICTBEHHON U MPEAAUIITIOMHON
IIPaKTUK, BbiToIHeHU0 BKP.

ConepkaHue DUCHUIUIMHBI COCTOUT U3 ABYX Pa3leloB «DKOHOMETpHUKA Me-
KOOBEKTHBIX TAHHBIX» U « DKOHOMETPUKA BPEMEHHBIX PSAIOB», KOTOPBIE BKIIOYA-
10T CIIEYIOLIUE Pa3/IeIIbl:
1.9xoHOMETpUKA MEKOOBEKTHBIX IAHHBIX:

- BBEJCHUE B JUCUUIUIMHY.3a/laud, peliaeMble SKOHOMETPUKOU. DKOHOMETpUYe-
ckue Monend. ICTOYHUKY U TUIIbI TaHHBIX;

- MOJIeJIb MapHOM perpeccun. Meroa Haumenblux kBagpatoB (MHK, OLS);

- MHOKECTBEHHAas1 (MHOTO(aKTOpHAs) JIMHEHAs perPEeCCUOHHAST MOJIEb,

- TECTUPOBAHUE TUIOTE3 B MOJIENIM MHOYKECTBEHHON PErPECCHH;

- F€TEPOCKETaCTUYHOCTb;

2. DKOHOMETPUKA BPEMEHHBIX PSIIOB:



- CTPYKTYpa U CBOMCTBAa BPEMEHHBIX PSIIOB;

- CTAIlMOHAPHBIM M HECTAITMOHAPHBIM BPEMEHHBIC PSIbI;

- cepuifHas KOppeJsIus U TeTePOCKEeTaCTUUYHOCTh B PETPECCUOHHOM aHalu3e Bpe-
MEHHBIX PSIIOB;

-OCHOBBI ITPOTHO3WPOBAHUS HA OCHOBE PETPECCUOHHBIX MOJCIICH.

Ieab —MOArOTOBKA CTYASHTOB K MPHUKIAAHBIM HCCIEIOBAaHUSAM B 00JIAaCTH
SKOHOMUKH, TMPEATNOJIarafolluM OIICHUBAHUE TapaMeTpaxX PEerpecCHOHHBIX MOJIe-
Je U TECTUPOBAHHUE TUIOTE3 00 WX 3HAYCHMAX, a TAK)KE YTCHHUIO U MOHUMAHHIO
(MHTEpIIpeTaIuu) CIEUAIBPHON JUTEPATYPhl, BKIIOYAIONIEH pe3yabTaThl SMIIUPHU-
YECKHUX UCCIIeIOBaHUN B OOIIIECTBEHHBIX HAayKaX.

3agaum:

e TO3HAKOMHUTH C OILIEHKOW MapaMeTpOB PETrPECCHOHHON MOIECIH METOJOM
HanMmeHbpIuX kBajapatoB (MHK) u TecTupoBanueM rumnore3 0 3HaUYCHHUSAX ITHX T1a-
pPaMeTPOB, C HEOOXOAUMBIMH TIPEANIOCHUTKAMU U OTPAHUYCHHUSMH 3TOTO METO/1a;

e chopmupoBath HaBbIkU TIpuMeHeHuss MHK 1 TectupoBaHusi TUmoTes B
AMIIUPUYECKUX UCCIICIOBAHUSAX B SKOHOMUKE U IPYTUX OOIIECTBEHHBIX HAYKAX;

e copMHpPOBATH HABBIKM MHTEPIPETALIMH MTOTYUYCHHBIX PE3YJIbTaTOB OLICHKH
MapaMeTpoB MOJICNIE M UX TECTUPOBAHMS, a TaK)KE€ MOHUMAHUS BO3MOXKHOCTEH H
orpanndeHui npumenenus MHK.

JI71s1 yCTIEITHOT0 M3Yy4YEHHUS JUCIHUIIMHBI « DKOHOMETPHUKA» y 00yJarommnXCs
JOJKHBI OBITH CHOPMHUPOBAHBI CIETYIONINE MTPeIBAPUTEIbHBIC KOMITCTCHIINH:

e yMEHHE OBICTPO OCBaMBaTh HOBBIE MPEIMETHBIE O0JACTH, BBISIBISATH MPO-
TUBOPEYHS, MPOOJIEMBI U BBIPAOATHIBATh ATbTEPHATUBHBIC BAPUAHTHI UX PEIICHUS

e CIOCOOHOCTBIO K A0OCTPAaKTHOMY MBIIIEHUIO, aHATU3Y, CUHTE3Y;

e TOTOBHOCTBHIO K KOMMYHHKAIIUM B YCTHOW M MUCHhbMEHHOU (popMax Ha pyc-
CKOM M MHOCTPAHHOM S3BIKaxX JIJIs peIIeHUs 3a1a4 MpodeCCHOHATbHON AeSTeIbHO-
CTH

e CIIOCOOHOCTBIO TPEACTABISATH PE3YJNbTaThl MPOBEAECHHOTO HCCIEAOBAHUS

HAay4YHOMY COOOILECTBY B BHJI€ CTaThU WM JTOKJIa1a



B pesynbrare u3ydeHus: JaHHOW JUCHUIUIMHBI Yy oOydaromuxcs GOpMHUPYIOT-

csl cleayronue npopeccuoHaaIbHble KOMIETEHIIUU (3JIEMEHTBI KOMIIETEHIIUN ).

Koa u ¢popmympoBka komme-
TeHIMHU

Jranbl GOpMUPOBAHHUS KOMIETEHIMH

I1K-11 - ciocoOHOCTRIO aHATIH-
3UpPOBATh M UCIIOJIb30BATh pa3-
JUYHBIE UICTOYHUKH HH(pOpMa-
WU JJ1s1 TPOBEJCHHS SKOHOMHU-
YECKUX PacueToB

METO/Ibl PErPECCUOHHOTO aHAJIN3a BPEMEH-
HBIX PSJOB, B T.4. OCHOBHBIE IIPEANIOCHUIKU
3Haer u orpannuenuss MHK nis BpeMeHHBIX psi-
J0B.

OLIEHUBATh PETPECCUOHHBIE MOJEIN Bpe-
MEHHBIX PAI0B, HHTEPIPETUPOBATH pe-
Ymeer 3yJbTaThl PErPECCHUM, TECTUPOBATDH TUIIOTE-
351 C UCIOJIb30BAHUEM BPEMEHHBIX PAIOB

MCTOAaMU PETPCCCUOHHOTO aHalin3a Bpe-
MCHHBIX pAAO0B MJIA NPOBCACHUA SKOHOMU-

Bnaneer
YECKUX PACuETOB
METO/IbI IPOTHO3UPOBAHUS COL[MATIBHO-
SKOHOMHMYECKHUX ITOKA3aTeIIEd ¢ UCIIOIb30-
3Haer BaHUEM PErPECCUOHHOTO aHAJIN3a, B T.4.
9
ARIMAu ADLMoaenen
I1K-12 - cnocoGHOCTBIO COCTaB- AcIaTh MPOrHO3bI COLMAIBLHO-
JIATh IPOrHO3 OCHOBHBIX COLIM- SKOHOMMYECKHUX MOKAa3aTeNIeH ¢ UCIOIb30-
AIbHO-PKOHOMHMYECKHUX ITOKa3a- Ymeer BaHUEM PETPECCUOHHBIX MOJIETIEH BPEMEH-
TCJICH ACATCIIBHOCTH IIPCATIPH- HBIX psg0B, B T.4. ARIMAu ADLmonenei
SITUSL, OTPACIIU, PETHOHA U KO-
HOMHKH B LIEJIOM METOJIAMU PETPECCUOHHOrO aHaJIn3a Bpe-
MEHHBIX PAJIOB I POBEACHUS SKOHOMU-
YeCKUX pacueToB U (popMHUpPOBAHUS IPO-
Bnaneer p bopmup p

THO3HBIX OIICHOK COIIMaJIbHO-
SKOHOMMYECKUX IOKa3aTeaeh

ITK-13 - cnocoOHOCTBIO UCIIOJIb-
30BaTh COBPEMEHHBIE METObI U
MHCTPYMEHTBI UCCIEIOBaHUs CO-
HAATBHO-?)KOHOMHYECKHUX TPO-
1IECCOB, CPAaBHUTEIHHOTO aHAIH-
3a HaITHOHAJILHBIX MOJEIICH DKO-
HOMMKH

METO/Ibl PErPECCUOHHOIO aHaJIN3a, B T.4.
OCHOBHBIE MOJIETIH BPEMEHHBIX PSAJIOB,
3uaer ARIMA, ARCH, ADL; ocHoBHBIE Tpero-
chlIKU U orpannuenuss MHK

BbIOpaTh crenu(pUKALNI0 MOJECTH U METOT

OILICHHUBAHU, OLICHUTH IIapaMCTPhI U BbI-
YmMeer 1 » Ol p p

IMOJIHUTD TCCThI, JaThb UX UHTCPIIPCTALIUTIO

MCTOAaMU PETPCCCUOHHOTO aHalin3a Bpe-

Bnaneer
MEHHBIX PAJIOB I IPOBEACHUS SMIIUPH-




Koa u ¢popmympoBka komme- Jranbl GOpMUPOBAHMS KOMIETEHIMHT
TeHIUH

YECKUX I/ICCJIC,Z[OBaHI/Iﬁ conuaJibHO-
9KOHOMUYCCKHUX ITPOLICCCOB

I[J'DI (bOpMI/IpOBaHI/IH BBIIICYKA3aHHBIX KOMHGTCHHI/Iﬁ B paMKax JUCIHUIIINHBI
((9KOHOM€TpHK&)) MPUMCHAIOTCA CIICAYIOITUC MCTOAbI aKTHUBHOTO/ HHTCPAKTHBHO-

ro oOy4eHHUsI: IPOEKT, JUCKYCCHS.

|. CTPYKTYPA U COJEP)KAHUE TEOPETUUYECKOHN YACTHU KYPCA
JlekniuoHHbIE 3aHATHA (42 YaCOB).

Pa3nen 1. DxoHoOMeTpHKa MexKOObEKTHBIX JaHHBIX (30 yacoB).

Tema 1. BBenenue B nucuuminny (44aca).

3agayu, pemaeMble SJKOHOMETPUKONW. JKOHOMETPUUECKUE MOJEIH.
HcTouyHnkn  JaHHBIX. OKCIepUMEHTaJIbHBICHaHHbIC  (experimentaldata) w
HaOmoaembie JanHbie (Observabledata) B comumanbabix Haykax. Koppemsius u
Kay3aJIbHOCTh. HHTEepmperanus pe3yJbTaTOB «IPH IPOYUX pPaBHBIX» (Ceteris
paribus). TIlpoGiiemMa ycCTaHOBICHWS TPHUYMHHO-CICACTBEHHBIX CBSI3¢H IIpH
HCIIOJIb30BAaHUH HAOIIOTaCMBIX JTAHHBIX.

Tunel gaHHBIX. MeEKOOBCKTHBIC OaHHBIC (cross-sectionaldata) - wux
CTPYKTypa, CBOWCTBA W OTrPaHWUYCHHS, I pENICHWS KaKuX 3ajJad OHH
ucnoib3yroTcs.Bpemennbie psaer (timeseriesdata) - ux cTpykTypa, cBOWCTBA U
OTpPAaHWYCHWMSI, JIUIS PEIICHUS KaKhX 3aJlad OHHU MCIOJIb3ytoTcs. [laHebHbIe JaHHbIC
(pooledcrosssections)- ux cTpykTypa, CBOWCTBA M OTPaHUYCHHS, IS PEIICHUS
KakuX 3a7ad OHHM  HCIONB3yroTcs.  [laHenbHBbIC/JIOHTUTIONHBIE  JTaHHBIC
(panel/longitudinal data)- ux ctpykrypa, cBOiiCTBa M OTpaHUYCHHS, JJIS PEIICHUS
KaKHX 3a7]a4 OHH HCITOJIb3YIOTCH.

Tema 2. Moaeab napHoii perpeccuu (84acos).

Ornpenenenue nmapHOW JUHEHWHOW perpecCMOHHON moxaenu. MHrepriperauus
yrioBoro kodddunmenra. MHaTepnperanust KOHCTaHTHI. [[pHYnHHO-CIICICTBEHHAS

CBA3b B MOJIETM TapHOW perpeccun. [IpenmonoxkeHne o HE3aBUCUMOCTH



YCJIOBHOTO CpefHero omuboK oT perpeccopa. llomynsimonHass perpeccuoHHas
¢ynkuusa. CinydaitHas BEIOOpKa.

O1eHKH TTapaMeTpoOB MAPHOW PErpeCcCUOHHOM MOJIeIM. MeTolT HauMEHBIINX
kBaapatoB (MHK, OLS). Ouenku, octaTku ¥ OmKOKH. AreOpanuecKre CBONCTBA
OLSomnenok. KauecTBo MOATOHKH MOJENW IMAPHON MOJACIA M €ro M3MEpeHHe.
Jlexommo3uius obOiieit Bapuaiuu. O6miascymmaksaapatoB (TSS, Total Sum of
Squares). OOBsICHEHHAsICYMMaKBaAPaTOB (ESS,ExplainedSumofSquares).
CymMMakBagpaToBOCTaTKOB (RSS, ResidualSumofSquares).Koshpumment
JNEeTepMUHALINU (Rz),ero WHTEpHpPETALIHS.

Henunelinbie (G yHKIIMOHATBHBIC bopMmBI. JlorapudmupoBanue.
Nutepnperanust ko3hPUIUEHTOB NMPU UCTIOI30BAHUU JIOTApUPMOB MOKa3aTEIECH.
Onactnanocts (log-log), moxenu log-level u level-log.

Ciy4ailHOCTh ~ OLIEHOK  PErpecCHOHHBIX K03 duimeHToB.Oxunaempie
sHaueHus u aucrepcuss OLSonenok. [penmonoxenus Moenu mMapHON perpeccu.
Jluneiinocts B mapamerpax. CiyyallHOCTh  BbIOOpKH.  VI3MEeHUMBOCTH
OOBSICHSIONICH MEPEeMEHHOM B BbIOOpKE. PaBEHCTBO HYIIO YCIOBHOTI'O CPEIHETO
OIIHOKHU. Hecmemennocts OLICHOK OLS u ee
uHTeprnpeTanus. ] OMOCKeTaCTHYHOCTh U TeTepockenacTuaHocTh. JJucnepcus OLS
onleHoK. OueHka pgucnepcun omuOok. HecMmemeHHOCTh AUCHEpPCHUU OMIMOOK.
OreHka cTaHIAPTHBIX OMTUOOK TSI KO3 DUITUEHTOB PETPECCHH.

Tema 3. MHoxkecTBeHHAast (MHOT0(paKTOPHAS) JIMHEIHAS perpecCUOHHAA
MoeJib (9 yacoB).

Onpenenenue MOAENIM MHOXKECTBEHHOW JMHEWHOW perpeccuu. MotuBauus
UCIIOJIb30BAHUSI MOJIEIM MHOKECTBEHHOM JHMHEHOW perpeccuu. OlneHka
k03 huUIMEeHTOB Mojaenu MHOKecTBeHHOUW perpeccunOLS. CydvaitHas BeIOOpKA.
Ocratku perpeccuri. MUHUMHU3AMHA CYMMbI KBaJIpaTOB OCTaTKOB.

WuTeprniperanus Mojenu MHOrodgakTopHoi perpeccun. Ceteris paribus («mpwu
npo4ynx paBHBIX»). [lomydenne k03(hOUIMEHTOB OOBICHSIIONIUX TIEPEMEHHBIX

MHOECTBEHHOM perpeccuu B JIBa I1ara.



Anrebopandeckue cBoiictBa OLS perpeccun. KadecTBO MOATOHKH MOAETH
MHOXECTBEHHOU perpeccuril ero mmepeHue. [lekommnosunus oOliei BapHaluu.
Koadduument nerepmunanmu (Rz) W €ro HWHTepImpeTanus s MOAEIU
MHOXECTBEHHOU perpeccun. IHTepnpeTanust HU3KOTO U BRICOKOTO K03 duiieHTa
JETEpMUHALINY JIJI1 MOJIEJIEH MHOXKECTBEHHBIX JTUHEUHBIX PErPEeCcCHil, OLIEHEHHBIX
Ha MEXKOOBEKTHBIX JAHHBIX.

[Ipennocemiku  MOAENM  MHOXECTBEHHOW  perpeccuu.JIMHEMHOCTh B
napamerpax. CaydallHOCTh BBIOOPKU. OTCYTCTBHE TMOJTHOM KOJUJIMHEAPHOCTH.
[Tonnas KOJUIMHEApHOCTh B pe3yabTarte CBS3U MEXIy  JIBYMS
perpeccopamu.llonHas KOUTMHEAPHOCTH U3-3a MaJIEHbKON BHIOOPKH.

PaBeHCTBO HYJIO YCIOBHOI'O CPEHETO OIMIMOKU. DK30T€HHbIE U 3HIOTE€HHBIE
OOBSICHSIIOIINE TEPEMEHHBIE. DK30M€HHOCTh KaK KIIOUEBOE MPEANOI0XKEHUE s
MPUYUHHO-CJICICTBEHHON HHTEPIPETALNN PErPECCUM U HECMEMIEHHON OIIEHOK
OLS. BriroyeHne HE3HAYMMBIX TIEPEMEHHBIX B PErPECCHOHHYIO MoJenb. [Ipomyck
B PETPECCHOHHONW MOJENIN 3HAYMMBIX TepeMeHHbIX. CMemneHnekodhPuimeHTon
perpeccud, OOYCIOBJICHHOE MPOMYIIEHHOW MEepeMEHHOW. AHaNW3 HampaBICHUS
cMeteHus KO3 PUITMESHTOB PErpecCu.

I'omockenactuuHocTh. BeiOopounass aucnepcusi OLS  OlEHOK  yIiIOBBIX
kodpunmentos.Onenka aucrepcuu omuobok. HecmerneHHOCTh  auciepcun
omnbok. KommoHeHTsl BbIOOpouHO# nucnepcun oreHok OLS nmns yriaoBwix
KO3 PHUIIMEHTOB:  JUCIEpCHs  OIMMOOK, oO0Ias BbIOOpOYHAS  JHCTICPCHS
OOBSCHAIONICH TIEPEeMEHHOW, JMHEWHbIE CBSI3U C JAPYTUMH OOBSCHAIOIMIMMHU
nepeMeHHbIMU.  MYyJIbTHUKOJUTMHEAPHOCTh, pacyéT KodPPUIIMEHTa  B3AyTHUS
mucnepcun (VIF, varianceinflationfactor), ero uareprnperarus. Jlucnepcus oneHOK
B HEMpPaBWIbHO cHelupuIMpoBaHHO Mojenu. Jlwiemma BbIOOpa MEXIy
HECMEILIEHHOCThIO OLEHOK U UX TOYHOCTBIO.

Tema 4. TecTHpoBaHHe THIIOTE3 B MOJIEJIM MHOKeCTBEHHOM perpeccun (6
4acoB).

TecTupoBaHue THUIOTE3 O HEU3BECTHBIX MOMYJSALHOHHBIX MapaMeTpax.

[Ipenmnonoxxenue o HOpMalIbHOM pachpeneneHurd omubok. Criydyau, Koraa



JOITyLIEHUE 0 HOPMAJILHOCTH HE pabotaet.bonbmnoi pasmep
BeiOOpku.IIpeqnoceiku u Teopema  I'aycca-Mapkosa. [Ipenmnoceuiku
Knaccrnueckoit JluneitHoM Monenu (KJIM). BLUE
(BestLinearUnbiasedEstimator). HopwmanbHoe  BBIOOPOYHOE  pacIpeleiICHHE
oneHok OLS.HopmanbHoe pacnipeieieHue CTaHIapTU3UPOBAHHBIX OLIEHOK.

TectupoBanus THUIOTE3 00 OTAEIHHOM MOMYJIAIMOHHOM mapameTpe. t-
pacnpenielieHie CTaHIapTU3MPOBAHHBIX OLEHOK. t-ctatuctuka. Tect mnpoTus
OJIHOCTOPOHHEH anbTepHATUBBI (OoJblIe HyNs1). TecT NMpOTUB OJHOCTOPOHHEH
aJbTePHATUBBI (MeHbIIIE HYJIA). Tect NpOTUB JIBYCTOPOHHEH
anbTepHATUBBL. «CTATUCTUYECKH  3HAYMMBIC»  IIEPEMEHHBIE B  PETPECCHM.
ODKOHOMHUYECKAasE M CTAaTUCTUYECKAas 3HAYMMOCTh.T€CTHpOBaHHE THUMIOTE3BI O
paBeHCTBe Kod(ppuIIHEHTA TCOPETHYECCKOMY 3HAUCHHIO. BpIUHCIeHHE W
uHTepnpeTanus pP-values s t-tectoB. [locTpoeHne T0BEpUTEIBLHBIX UHTEPBAJIOB
u ux uHTeprperausa.CoOOTHOIICHHE MEXY JIOBEPUTEIbHBIMU HWHTEpPBAJIaMH H
TECTUPOBAHUEM TUIOTE3.

TecTupoBaHnue runoTe3 0 TMHEHHON KOMOWHAIINY TApaMeTPOB. t-CTaTHCTHKA.
Brruncnenue crangapTHbIX omnOok. HemocpeacTBeHHas MpoBepKa OrpaHUYCHUS.
[IpeobpazoBaHue perpeccuu, UX HHTEPIPETAITH.

Tectr Ha  MHOXECTBEHHbIE  orpaHuueHus.  OleHKa  MOJEIH  C
orpannueHusmu.F-craructuka. F-pacnpenenenue. Matepnperanus pe3yibTaToBF-
Tecta. Tect Ha OOIIYI0 3HAYUMOCTh PETPECCHUH.

Tema 6. I'eTrepockenacTuaHocTh (3 yaca).

[TocnencrBus rerepockenactuyHoct 18 MHK onenok. YcroiluuBeili K
reTepOCKeJACTUIYHOCTH CTaTUCTHUYECKHUU BBIBO/I. YcrotuuBbie K
reTepOCKEJACTUIYHOCTHU CTaHIapTHBIE OIIINOKH. YcroituuBas K
reTepOCKEJACTUYHOCTH t-CTATUCTUKA. Y CTOMYMBAsA K TETEPOCKETACTUYHOCTH F-
CTaTUCTHUKA. Y CTOMYMBAs K rerepockegacTuyHoctu LM-crtatucruka.

TectupoBanue rerepockenactuuHoctu. Tect Yamrta. Tect Tompdenna —

Kyannra. Tect bpoima-Ilarana.



B3pemennsiii  MeTon HaumMeHbmux kBajapatoB (WLS). WLS-onenku.
O06001menHbI MeTo1 HanMeHbIuX kBagapaToB (GLS). JocTmxumerit 000011eHHBIN
Meto HauMmeHbux kBaapatoB (FGLS). FGLS-ouenku. FGLS- nponeaypa nms
KOPPEeKLIMHM  HAa  TEeTEPOCKENACTUYHOCTh.  llocnencTBus  HENMPaBHIBHOIO
MPEANOJIOKEHUS O (PopMe reTepcKeTaCTUIHOCTH.

Pazgea 2. JxoHOMeTpHUKA BpeMeHHBIX psiaoB (12 yacos).

Tema 1. BBeieHne B 3KOHOMETPUYECKHII AHAJIN3 BPEeMEHHbIX psaaoB (3
yaca).

Bpemennsie psiapl - UX CTPYKTYypa, CBOMCTBA M OTPAHUYEHUS; I PEIICHUS
KaKMX 3a7a4 OHHM UCHOJIB3YIOTCA. [IpUMepBI perpecCuMOHHBIX MOJIENIEN BPEMEHHBIX
psanoB. Craructudyeckue mMojienu. Moaenu ¢ KOHEUHbIM YUCIIOM PacIpeIeICHHbIX
naroB (FDL). Dddext Bo3nelicTBUS 1 TOATOCPOYHBIA MYIBTHILTAKATOP.

IIpeanoceuikn  Knaccuueckoit Jluneitnoit Mogenn (CLM, KJIM) nns
BpeMEHHbIX psAaoB. JluneliHocTh B mapamerpax. OTCyTCTBHE  IOJIHOU
KOJUIMHEApHOCTH. PaBEHCTBO HYyJIO YCIOBHOTO cpeaHero omuOku. CBoiicTBa
MHK-o11eHOK TpHW BBIITOJHEHUH KIACCUYECKUX MPEANOCHUIOK I BPEMEHHBIX
panoB. Hecmemennocts. [Jucnepcuss MHK-ouenok u teopema ['aycca-Mapkosa.
I'omockenactuuHocTh. OTCyTCTBHE CEpUHMHONM  Koppensiuuu. BpeiOopouHas
nucnepcuss MHK-onenok. HecMenieHHOCTh OIEHOK TUCTIEpCHM OIuOoK. Teopema
l'aycca-MapkoBa. HopmanbHocTh. CTaTHCTHUECKUN BBIBOJA MPHU BBIIOJIHEHUU
npeanoceuiok KJIM.

OyHKIHOHANBHBIE (OpMBI perpeccuii. Jlammu (OMHApHBIE) TMEpEeMEHHBIE.
Wupnexcel. 3ana3apiBaHus, epBble pa3HOCTH, JTOTapu(Mbl U TEMIIBI IPUPOCTA.

TpeHabl U CE30HHOCTh. XapaKTEPUCTUKH BPEMEHHBIX PSAJOB, COJEpIKAIIUX
TpeHA. lcnonb30BaHHE TPEHIOBBIX IEPEMEHHBIX B PETPECCUOHHOM AaHAJM3E.
Nutepnperanus perpeccuid, BKIOYAIOMMX TpeHa. Beruucienue R2, korma
3aBUCHUMAas IEPEMEHHAs COAEPIKUT TPEH.

Tema 2. CTanmoHapHOCTH U cJ1a003aBUCHMMbIe BpeMeHHbIe psaabl (4 yaca)

CrauyoHapHbli W HECTAalMOHApHBIM BpeMeHHble pAnbl. CTalUOHApHBIE

cToxacTudeckue nporeccel. KoBapuanmonHas cranmoHapHocTh. Cnabo3aBUCUMBIE



BPEMEHHBIC PANbI, X CBOMCTBA. ABTOPErPECCHOHBIA MPOLIECC MEPBOTO MOPAIKA
(AR(1)). Bnibopounass aBtokoppensuuoHHas ¢ynkus (ACF). Yacthas
aprokoppessimuonHas ¢ynkuus (PACF). Mogens aBToperpeccuu mnopsiika p
(AR(p)). IIpouecc ckomp3smero cpeanero mnepsoro mopsiaka (MA(1)). Moaenb
CKOJIB3AIIIETO CpeaHero nopsaka (q).

Acumnrornueckue cBorctBa MHK-onenok. JImHeHHOCTH mapameTpoB U
cinabas 3aBUCUMOCTh. OTCYTCTBHE TMOJHOW KOJUIMHEAPHOCTHU. PaBEHCTBO HYIIO
YCIOBHOTO cpenHero omuoku. Ctporas 9SK30reHHocTh. OJgHOBpEeMEHHAs
3K30T€HHOCTb. CocrostenbHocTs  MHK  onenok. ['omockenacTUYHOCTD.
OtrcyTrcTBUE CEpUUHON KOppeIsiuMA. ACHUMIITOTHYECKAass HopMainbHOCTH MHK-
OLICHOK.

Hcnonp3oBaHue B PErpecCMOHHOM  aHalIW3€  BPEMEHHBIX  PSJIOB,
CTAallMOHAPHBIX OTHOCUTEIBHO TpeHaa. lcrnonb3oBaHHE BBICOKOYCTOMYMBBIX
(CWIIBbHO 3aBUCUMBIX) BPEMEHHBIX PSJIOB B PerpecCMOHHOM aHanu3ze. CiydaitHoe
omyxnanue (Random walk). Cnyqaitnoe 6myxnanue ¢ apeiidom. Tpanchopmaruu
CUJIBHO 3aBUCHMBIX BpEeMEHHBIX psanoB. [lepBble pazHocTH. XapaKTepUCTHUECKOE
ypaBHEHHUE, MOPSI0K MHTETPUPOBAHHOCTH, € IUHUYHBIN KOPEHb.
NurterpupoBannocteio nopsaka Hoib (I(0)), oqun (I(1)) u p (I(p)). TectupoBanue
Ha equHUYHbIN KopeHb. Tect Juku-®Oymnepa (DF-test). Pacimpennsiii Tect Juku-
Oynnepa (ADF-test). Tect Juku-®ymnepa ajis BpEMEHHBIX PAJIOB, COJIEPHKAIIUX
TpPEeH.

Jloxknble perpeccun. Konurterpauuss BpeMEHHBIX PsAIOB. DHrenb-1 pelHIxKep
tecT (Engle-Granger test). Moaenu koppekiuu OnmooK.

JInHAMWUYECKH TIOJHBIE MOJAEIW W OTCYTCTBHE CEPUMHOW KOPPEISALIMU.

HOCJ’I@I{OB&TGHBH&H OK30I'CHHOCTB.

Tema 3. Cepuiinasg KoppeJsinusi MW TeTePOCKETACTUYHOCTL B
perpeccCHOHHOM aHaJIn3e BpeMeHHBIX psaoB (3 yaca)
Cgroiictea  MHK-omeHok  1mpu  cepuiiHOM  KOppelsluM  OIIMOOK.

HecMmemieHHOCTh W COCTOSITENBHOCTh.  D(DQPEKTUBHOCTh M CTATUCTHYECKUE



BbIBOJIbI. KadecTBO moaronku. CepuitHas KOppeaus B MOAEIAX C JJarupOBAaHHOU
3aBUCUMOM MEPEMEHHOM.

TectupoBanue cepuitHol koppensiuu. t-tect Ha AR(l) cepulinyio
KOPPEJSIIUIO TPU CTPOro 3K30T€HHBIX perpeccopax. Tect [lapOuna-YortcaHa.
TectupoBanue Ha AR(1) cepuilHyto Koppensiiui OpU OTCYTCTBUU CTPOTO
9K30T'€HHBIX perpeccopoB. TecTupoBaHUE CEPUHHON KOppEsuu 00jiee BHICOKOTO
nopsiaka. Tect bponma-I'ondpu (Breusch-Godfrey) Ha cepuitHyro Koppemnsmuio
AR(p).

Koppeknust 1yt cepuilHOM  KOPPESIIMA  CO  CTPOTrO  AK30T€HHBIMU
perpeccopamu. Ilomyuenue BLUE (Best Linear Unbiased Estimator) B AR(1)
mozaenu. OMHK-onenka (GLS). Hepeanuzyemsiii OMHK u peanuzyemsiii OMHK
(FGLS). Onenku peanuzyemoro OMHK (FGLS). Cochrane-Orcutt orntenku. Prais-
Winsten onenku. Cpaaenne MHK u OMHK onenok. Koppexkius mist cepuitHO#
KOPPEJISIIIUU BBICOKHX MOPSKOB.

Craructuueckuil BeiBoA mnociie MHK ¢ wucnonb3oBaHHEM YCTOMYMBBIX K
CEpUIHON KOppeslHUU OMIMOOK. YCTOMUYMBBIE K CEPUMHONU KOPPEISIUU OLIUOKHU
(HAC).  VYcroiiuuBsle Kk  cepuilHol  koppemsiiuu  t- u  F-tectsl
I'eTepockeacTUYHOCT, B MOJENSIX  BPEMEHHBIX  psiaoB. TecTupoBaHue
reTEPOCKEACTUYHOCTU. ABTOPETPECCHOHHAsI YCJIOBHAs T'€TEPOCKEIACTUYHOCTD
(ARCH). TIlocnencteuss ARCH gns  crathueckux  Mofeneil, Mopenei
pacnpe/ieieHHbIX JIaroB W jauHamudeckux wmojaeneii. OMHK mnponenypa mis
CEpUIHOU KOPPEJALUHA U T€TEPOCKETACTUIHOCTH.

Tema 4. OcHOBBI IPOrHO3MPOBAHUA HA OCHOBE PerpecCMOHHBIX MOJeJIei
(2 yaca).

Tunel perpecCHMOHHbIX MOJEJIE HCMIOJIb3YyEeMbIX Uil TPOTHO3UPOBAHMUS.
besycnoBHoe u ycinoBHOE porHo3upoBanue. [Iporno3nsie 3HaueHus. [Iporno3sl u
npe/icka3aHHble 3HaueHue. BHYTpeBBHIOOpOUHBIE W BHEBHIOPOUHBIE HAOIIOACHUS.
[IceBmOBHEBBIOOPOYHOE  MPOTHO3MpPOBaHME. TOYEUHBIE U HHTEPBAJIbHBIC
nporHo3sl. Ommbku mporrosupoBanus. RMSS. CpennexBagpaTtuunasi ommOka

nporro3upoBanus MSFE.



ARIMA-monenu. Ilponenypa  bokca—/[xenkunca. Mudbopmannonusie
KpUTepUH U  BBIOOp THyOMHBI 3ana3abiBanus. OmnpeneneHus  MNOpsKa
aBroperpeccun. [logxon Ha ocHoBe F-ctatuctuku. MHboOpManuoHHBIH KpUTEpUit
Axkauke AIC. Unudopmarmonnsiit kputepuii [lIBapna (SIC, BIC).

MHoOXeCTBeHHasl perpeccusi BPeMEHHBIX ps10B. ABTOPETPECCUOHHBIE MOJIENN
C pacHpelesiCcHHbIMU JaraMi. TecTupoBaHWE MNPUUMHHOCTH MO ['pelHmxkepy.
BoiOop nnuHBI J1ara B pErpeccMd BPEMEHHBIX pPAJIOB C MHOXKECTBEHHBIMU

perpeccopamm.

Il. CTPYKTYPA U COJAEP)KAHUE MPAKTUYECKOH YACTU KYPCA
IMpakTuyeckue 3ausaTus (424acoB, B TOM 4nciie 15 4yacoB ¢ HCMOIb30BaHHEM

METO0B AKTHBHOTO 00yUeHNs)

Pazgea 1. JxoHoMeTpHUKAa Me:KOOBbEKTHBIX JaHHBIX (30 yacoB, B TOM

yncie 11 yacoB ¢ HCNO/IB30BaHHEM METOI0B AKTHBHOI0 00y4eHUs1)

3anstue 1. Ouenka Moaeau napHoii perpeccuu (4 gyaca)
MeTon aKTHBHOIO / HHTEPAKTUBHOIO 00Y4YeHUSI — METO/l MPOEKTHPO-
Banus (2 yac.)
1. lmarpamma paccestHusi, BHIOOpOYHAasi KOBapHaus U BbIOOPOUYHASKOPPEIIALIHS.
Nuteprperannsi BEIOOPOYHOM KOBapUalMU U BEIOOPOYHOUN KOPPEISALIMH.
2. Ouenka k03P GUIMEHTOB B MOJICNIN MTAPHOU IMHEHWHOM perpeccuu. Mx unrtep-
TIpeTaIms.
3. Ilpenckazannbie 3HaueHUs3aBUCHUMOM niepemennoit (fittedvalues), ocrarku per-
peccuu (residuals). Ux uaTepripeTaius.
4. TlocTtpoeHue auarpaMMbl pacCEUBaHUS U PErPECCUOHHON JIN-
Huu.Habmronaemple 3HaUeHUS, IPeACKa3aHHbIe 3HAUCHUS U OCTAaTKU PETPECCUU
Ha TpadukKe.
5. INonnas cymma kBagaparoB (TSS). O6bsicHeHHas cymma kBaapatos (ESS).

Cymma kBaapatoB octatkoB (RSS). Ouenka ko dunrenrta rerepMuHa-



6.

2
1 (R?), ero uaTepnperaus. CBs3b ¢ k03O PHUIMSHTOM KOPPEISIUU U YTIIO-
BBIM KO3((DUIIMEHTOM B MMapHON perpeccui.

CranmaptHas onmbOka perpeccun (SER).

3ansaTue 2. HpOBepKa I'InoTe3 U 10BEPUTEC/IBHBIC HHTEPBAJIbI JIJIA I1ap-

HOii perpeccun (6 4acoB)

1.

o B~ WD

[IpoBepka runoressl 0 kodpdunuentax perpeccuu.t-craructuka. CrangapTHas
omuOKa OI[EHKH YTI0BOro Kod(puiineHra.

TecTupoBaHue OJHOCTOPOHHUX THUIIOTE3 00 YrIoBOM Kod(dulineHre.
TecTupoBaHue IBYXCTOPOHHUX TUIIOTE3 00 YIIIOBOM KO3 (HUIIMEHTE.
TecTupoBaHue runoTe3 0 CBOOOJHOM HJIEHE (KOHCTaHTE).

JloBepuTenbHbIE HTEPBAJBI 111 KO3P(DUIIMEHTOB PErPECCUU, UX UHTEPIPETa-
IS

3ansTue 3. OueHka Mojej MHOKeCTBEHHOI JinHeliHoii perpeccuu (6

4acoB)

MeTon aKTHBHOIO / HHTEPAKTHUBHOI0 00y4€eHNsI — METO/ MPOEKTUPO-

BaHus (1 vac.); meToa s3kcnepTusbl (1 yac.)

1.

Ornenka K0d(hPUIUEHTOB B MOIETTH MHOXKECTBEHHOU JIMHEHHOM pPEerpeccru, NxX
UHTEpIpeTaLus.

Ornenka k03 PUIUEHTOB B MOIETM MHOKECTBEHHOM JIMHEWHOMN perpeccuu B
nBa mara. Matepnperaius KodQPUITMEHTOB «IIPU TPOUUX PABHBIX).
CrangapTHas omuoOka perpeccun (SER) mist Moenn MHOKECTBEHHOM JIMHEH -
HOM perpeccuu.

Koaddumuent nerepmunaum (Rz) Y €r0 MHTEpIpEeTalrs AJIsl MOJEIA MHOXe-
CTBEHHOM JIMHEWHOU perpeccuu. CKOPpEeKTUPOBAHHBIA KOIPHUIIMEHT ACTEP-
MUHAIUY.

MynbTUKOUIMHEAPHOCTH, €€ MPUYNHbL. HenosiHas KoiMHeapHOCTh U TOCIIe -
cTBUA 1Ji cBOUCTB orleHOK. Koadpdumment B3aytust aucnepcuu (VIF), ero un-

TepIpeTaIus.



3anarue 4. HpOBepKa I'IIoTe3 U 10BEPUTEC/IBHBIC HHTEPBAJIbI /I MO-

JeJieil MHOKeCTBEHHOM JIMHeliHOM perpeccuu (6 4acoB)

MeToa AKTHBHOIO / HHTCPAKTUBHOIO oﬁyquml — ME€TO/J NPOCKTHUPO-

BaHus (2 yac.); MeToa dkcnepTussl (1 yac.)

1.

CranmapTHble OIIMOKY OLEHOK YTJIOBOTO KO3((PUIIMEHTA B MOJIEIN MHOXKECT-

BEHHOW JIMHEMHOW PETPECCHM.

. t-cratuctuka. [IpoBepka rumnore3sl 0 paBEHCTBE OAHOTO YII0BOTO KO3 huiiu-

eHTa Hyto. [IpoBepka rumnore3 0 paBeHCTBE OJHOTO YTIIOBOTO KO3 dUIlieHTa
TEOPETUYECKOMY 3HAUYCHHUIO.

JloBepuUTENbHBIE HHTEPBAJIBI 1JI1 OJJHOTO YTOJIOBHOTO KO3 (DHUIIMEHTA.
[IpoBepka runore3 st AByX U 6oisiee ko3hpuimeHToB. F-cratucTuka.
TectupoBanue nuHETHOW KoMOMHaMY K03 dunneHToB moaenu. Hemocpenct-
BEHHas MpoBepKa orpanudeHwus. [I[peodpazoBaHme perpeccum.

3ansTue 5. Boi0op cnenudgukanum Moae 11 MHOKeCTBEHHOH perpeccun

(8 wacoB)

MeToa aKTHBHOIO / MHTEPAKTHUBHOIO 00y4eHHsI — METO/ MPOEKTUPO-

BaHus (2 yac.); MeTo dIKcnepTu3bl (2 vac.)

1.
2.

VYuer HenuHerHOCTH. KBagpaTnuuHas perpeccusi, €€ HHTEpIpeTaLusl.

Yuer nenuneiinoctu. Jlorapupmuposanue. Jlorapudm u nporentsl. log-log,
log-ypoBens, ypoBeHb-logMoaenu, naTepnperaius Ko3QpUIUSCHTOB B THX
MOJEIIAX.

Perpeccun ¢ OnHapHBIMU OOBSICHSIONMMU TIEpEMEHHBIMU. VIHTEpIIpeTaIus Ko-
3¢ PuUIeHTOB.

BzaumoseiicTBre MeX1y IByMsI 3aBUCUMBIMHA OWHAPHBIMH ITe€pEMEHHbIMU. WH-
TeprpeTanys K03 GUIUEeHTOB.

B3anMopelicTBue MeX 1y HEPEePhIBHOW M OMHApHOM repeMeHHbIMU. HTep-
npeTaius K03 HUIMEHTOB.

B3aumonencTBre MexXAy ABYMsI HEIPEPBIBHBIMU NepeMeHHbIMU. IHTEpipeTa-
11st K03 OHUITUEHTOB.

Bxiirouenue B MOJI€J b HE3HAYMMOM TTIEPEMEHHOM.



8. Ilpomyck B Mosienn 3HaYUMOM iepeMeHHOl. CMeIIeHre OIEHOK B MOJIEIH
MHOKECTBEHHOM MEPEMEHHON M3-3a MPONYLICHHOW NEPEMEHHOM.

9. Ponb KOHTPOTBHBIX IEPEMEHHBIX BO MHOXKECTBEHHOM perpeccuu. bazoBbie
albTEepHATUBHBIC ClIeIUPUKAIIUU. Y CTOWYUBOCTD PE3YyJIbTATOB.

10.Bricokue u HU3KHME 3HAYCHUS KOAP(DHUIMEHTA TeTePMUHAIINN U UX HHTEPIIpe-
Talusl.

11.06cyxneHne cTaTUCTUIECKOM M IKOHOMHYECKOM 3HAYMMOCTH PE3yIbTaTOB.

Pa3jien 2. JxoHoMeTpuKa BpeMeHHBIX psioB (12 yacoB, B TOM uncJe 4

qaca ¢ HCIIOJIb30BaHUEM aKTHUBHBIX METOA0B oﬁyqunﬂ)

3ansaTe 1. ®yHKIHMOHAJIBbHBIE (POPMBI perpeccuili BpeMEHHBIX Psi/10B
(3 uaca)

MeToa aKTHUBHOTO / HHTEPAKTHUBHOI0 00y4eHNsi — pa30op KeicoB (2
yaca)
1. Ouenka Mozenel ¢ UCTIob30BaHreM (PUKTUBHOW MTEPEMEHHOM JJIs TIepro/ia
BPEMEHU.
2. FDL mopaeneit, KpaTKOCPOUYHOU U IOJATOCPOUYHON 3JTACTUYHOCTU (MYJIBTUILIIMKA-
TOPOB), UX UHTEPIIPETALIUS.
3. Mcnonp30BaHHE 3KOHOMHUYECKUX UHIECKCOB B PETPECCUOHHBIX MOJIEIISIX.
4. YdeT TpeHJI0B B PErPECCUOHHBIX MOJIENIAX BPEMEHHBIX PSAJIOB U UX UHTEpIIpETa-
U,
5. Y4eT Ce30HHOCTH B PErPECCUOHHBIX MOJEISAX BPEMEHHBIX PAIOB U UX UHTEP-

npeTanus.

3ansTue 2. CTanMoHAPHbIEC U HECTALIMOHAPHbIEC BpeMeHHbIe PAbl (2
yaca)
1. CrarmoHapHOCTb.
2. AR(p) 1 MA(q) moznenu.
3. ABrokoppensinonHoit ¢pynkiuu (ACF).



4. YactHas aBrokoppensainuonHas Gyukuus (PACF).
5. ARMA(p,q)

6. Cnyuaiinoe 6nyxnanue (Random walk). Cinyuaiinoe 6nyxnanue ¢ nperidom.

3anstue 3. TecrTupoBaHue CTAMOHAPHOCTH (2 Yaca)
MeToa aKTHBHOI'0 / HUHTEPAKTUBHOI0 00yueHHs — pa3dop keiicos (1
qyac)
1. UaTerpupoBannocThio opsiaka Hoab (1(0)), oqun (I(1)) u p (I(p)).
2. Tect Jukn-®@ynnepa: npouenypa 1 HHTEPIPETALUSL.
3.Pacummpennsiii Tect Jukn-Oymnepa.
4. Tect Juxkn-®Oynnepa 1151 BpEMEHHBIX PSAIOB, COAEPKAIUX TPEH.
5. Perpeccronnblie Moienu nepBbix pazHoctelt (FD).

6. PerpeccronHble MOJIETU NIEPBBIX BTOPBIX pazHocTel (SD).

3ansaTue 4. TecTUpOBaHUE HA CEPUITHYIO KOPPEJISIIIUIO B PperpecCUuoH-
HOM aHaJIM3€e BPEeMEHHbIX PAA0B (2 yaca)

MeToa aKTHBHOIO / HHTEPAKTHBHOTO 00y4eHusi — pa30op keiicos (1
qyac)
1. t-rect Ha AR(1) cepuiinyto KOpPpEIALUIO PU CTPOTO FIK30T€HHBIX PErpeccopax.
2. Tect lapOuna-YotcaHa.
3. TectupoBanue Ha AR(1) cepuiiHyto KOppesLHiO TP OTCYTCTBUU CTPOTO HK30-
TE€HHBIX PErPECCOPOB.
4. TectupoBaHuE CEPUITHON KOPPETAIIUU O0JIee BHICOKOTO TIOPSIKA.
5. Tect bpoiima-TI"oadpu: nporeaypa u HHTEPHpPETALIUS

3anstue 5. OCHOBBI NIPOrHO3MPOBAHUS HA OCHOBE PerpecCHOHHBIX MO-
neJiei (3 yaca)
1. be3ycnoBHOE MPOrHO3UPOBAHKE: MPOTHO3HBIEC 3HAUYCHHUS, OIIMOKHU TPOTHO34,
WHTEPBAJIbHBIE TPOTHO3BI.
2. YcnoBHOE MPOTHO3UPOBAHUE: TPOTHO3HBIE 3HAYEHUS, OIIMOKH MPOTHO3a, WH-

TEPBAJIBHBIE ITPOTHO3BL.



3. IIporno3zupoBanue ¢ ARIMA monensamu

4. IIporano3upoBanue ¢ ucnonb3oBanuem ADL-monenen.

JlabopaTopHbie padoThl (244acoB, B TOM YHCJI€e 9 4acOB ¢ HCIOJIb30BaHHEM

MEeTO0B AKTHBHOTO 00y4YeHMs)

Pazgea 1. JxoHoOMeTpHUKA MeKOOBbEKTHBIX JaHHBIX (12 yacoB, B TOM

yucJe 4 yaca ¢ MCIoJib30BaHMEM AKTHBHbBIX METOoa0B oﬁyquml)

JlaboparopHas pa6ora Nel. 3nakomcTBo ¢ Ru R-studio (2 gaca)
1. Haugaio pa6otsl ¢ R-studio. Mento. Oxna R-studio, ux comepxanue u Ha3Haue-
Hue. @ainel B R. CKUNTHI.
2. IlakeTsl, MX yCTaHOBKA.
3. OcHoBHbI¢ THIIBI 00beKTOB B R-studio. [lepemennsie. BekTopa. MaTpuiibl.
Cnucku. Tabnuupl. Aapecanust ¥ onepauuu ¢ 00bEKTaMu.

4. 3arpy3ka ¥ BBITPY3Ka JaHHBIX B pa3HbIX (hopmarax.

JladopaTopHasi pad6ora Ne2. OnucarejibHble CTATUCTHKH, THCTOTPAMMBbI
pacnpeaeaeHus1, IMarpaMmMbl paccenBanusi (2 Jac.)
MeTon aKTHBHOIO / HHTEPAKTHBHOI0 00y4€eHNsI — METO/ NMPOEKTUPO-
Banus (1 yac.)
1. Pacuér OCHOBHBIX ONMKUCATENbHBIX CTATUCTHUK.
2. CopTupoBKa ¥ rpynmnupoBka. Pacuer onmucaTenbHBIX CTATUCTUK TIO MOATPYTI-
ram.
3. IlocTpoenue ructorpamm pacmupeaeacHus IepeMEeHHbBIX.
4. TlocTpoeHue nuarpaMMbl pacCeUBaHUSI.
5. Kosapuanus u koppensanusi. Kopapuarnmonnas matpuna. Koppensiimonnas
MaTpula.

6. t-rect u F-tect nis cpeaHUX.



JlabopaTtopHas padora Ne3. Onenka ko3¢p(PuUnueHTOB MOIeJU NMAPHOIH

MHOKeCTBEHHOM perpeccuu (2 4ac.)

1.
2.

Ouenka k03 PUIIHMEHTOB NapHOUW PErpecCrur U UX UHTEPIIPETAIUSL.
[TocTpoenue auarpaMMBbl pacCeUBaHMsl, pETPECCHOHHOMN JIMHUH U IOBEPUTEIb-
HBIX HHTEPBAJIOB.

[Ipenckazannbic 3HaUYeHUs 3aBrUcMOl niepemenHoi (fitted) B Mmomenu mapHoi
perpeccun. Ocratku perpeccun. O1ieHKa CTaHAAPTHOW OIIMOKH MapHOM per-
peccun.

TSS, ESSu RSS s monenu napaoi perpeccuu. Koaddunment nerepmuna-
IIUU, €T0 UHTEPIPETAIIHA.

OneHka CTaHJapTHBIX OMIMOOK KO3(PGUIIMEHTOB AJIsl MOJIENIH MMAPHOU perpec-
CHH.

Ornenka k03(pPUITUEHTOB MOIETTH MHOKECTBEHHOU PETPECCHH.
[Ipenckazannpie 3HaueHHUs 3aBUcuMoi iepemennoit (fitted) B momenu MmHOXe-
CTBEHHOM JInHeWHOU perpeccuun. Octatku perpeccuu. OLieHKa CTaHIapTHOM
OIIUOKH PErPECCHH.

TSS, ESSu RSS nis monenu MHOKeCcTBeHHOM perpeccuu. KoadduimeHr me-

TCpPMHUHAIUH, CT'O0 HHTCPIIPCTAILIHA.

JlaGoparopHasi padora Ned TecTtupoBaHue rumnores U J0BepUTEIbLHbIE

HHTEPBAJIbI AJIsIMO/Ie/Ieli MHOKeCTBEHHOI perpeccuu (2 Jac.)

MeTon aKTHBHOIO / MHHTEPAKTUBHOIO 00Yy4YeHUsI — METO/I MPOEKTHPO-

BaHus (1 gac.)

1.

2
3.
4

Onenka kK03(ppUIIMEHTOB MHOKECTBEHHOM PETPECCUH M X MHTEPIIPETAIIHS.
Onenka SER. OrneHka cTaHIapTHBIX OIMTHOOK KOA()PUITMEHTOB.

OneHka t-cTaTUCTHK.

TecTupoBaHre 0JHOCTOPOHHEH TUITOTE3bI O PABEHCTBE YIIIOBOT'O KO3 DHITECH-
Ta HYIIIO.

TecTtupoBanue IBYCTOPOHHEH TUIIOTE3bI O PABEHCTBE YIIIOBOTO KOA(PHUIIUEHTA

HYJIIO.



8.
9.

TecTupoBaHue IBYCTOPOHHEN TUIIOTE3bI O PABEHCTBE YIJII0BOT0O KO3 uiireHTa
TEOPETUYECKOMY 3HAUYCHUIO.

[TocTpoeHue 1OBEpUTENBHBIX UHTEPBAIOB JJISI YIJIOBBIX KO3 PUIIUEHTOB.
TectupoBanue TUHEHHON KOMOUHAIIMHA PETPECCOPOB.

TecTupoBaHre HA COBMECTHYIO 3HAUMMOCTH PETPECCOPOB.

10.TecT Ha OOIIYIO 3HAYUMOCTH PETPECCHUH.

JlabopaTopHasi padora NeS. Beibop cnenupukanuu A Mojaesieid MHO-

’KeCTBeHHOIi perpeccun (4uac.)

MCTOI[ AKTHUBHOIO / HHTCPAKTUBHOTO oﬁyqemm — ME€TO NPOCKTHUPO-

Banus (2 4yac.)

1.
2.

Ouenka kK03(pPUIIHEHTOB MHOKECTBEHHOU PErPECCUU U UX UHTEPIIPETAIIUS.
KBanparnunas perpeccusi, €€ HHTEPIIPETALIUSL.

Onenka log-log Monenn MHOXKECTBEHHOM PETPECCHH, €€ HHTEePITPETaIlHSI.
OueHka npeAcKa3aHHbIX 3HAYCHHUI 3aBUCUMON MTEPEMEHHOM.

Onenka l0g-ypoBeHb MOIETTH MHOXXECTBEHHOW PETPECCHH, €€ HHTEPIIpETa-
1us.OneHka npeacKka3aHHbIX 3HAYCHUN 3aBUCUMON TIEPEMEHHOIA.

Onenka ypoBeHb-l0OQMHOXKECTBEHHOH perpeccuu, ee uHTeprnpeTarys. OneHka
MPEJICKA3aHHBIX 3HAYCHUI 3aBUCUMOM ITIEPEMEHHOM.

OueHka Mojieneil MHOKECTBEHHOU perpeccuu ¢ OMHAPHBIMU O0BSICHAIOIIUMU
nepeMeHHbIMU. HTepripeTanus Ko3(pPpuurueHToB.

OueHka Mojieneil MHOKECTBEHHOM pErpeccru ¢ B3aUMOJIECTBUEM MEXTY
JIByMsI 3aBUCUMBIMH OWHAapHBIMH TepeMeHHbIMU. HTeprpeTanus koddduru-
€HTOB.

Ouenka moesneil MHOXKECTBEHHOM PEerpecCuu ¢ B3aUMOICHCTBUEM MEXY He-
IPEPHIBHOM ¥ OMHApHOU MepeMeHHbIMU. VHTepripeTanus Ko3¢hGUImeHToB.
Ouenka Mojeseil MHOKECTBEHHOM PEerpecCcuu ¢ B3aUMOJICHCTBUEM € MEKTY

JIByMsI HEIPEPHIBHBIMU MepeMeHHbIMU. HTeprpeTanust k03P GUIIMEeHTOB.



Pazngen 2. DxoHomeTpuka BpeMeHHBIX psiaoB (12 yacoB, B TOM 4ucie S

4aCoB ¢ HCITOJIB30BaAHHEM METOA0B AaKTUBHOI'O oﬁyqumI).

JladopaTopuas padora Ne 1. [Ipunuunsl padorsl B R ¢ BpeMeHHbIMU
psaaamu (1 gac)
1. Yrenue naHHBIX BPEMEHHOTO psiia
2. Pabora ¢ maramu B R
4. I'padpuueckoe mpeAcTaBICHUE BPEMEHHBIX PSJIOB.

5. bazoBble nelicTBUS ¢ BpeMEHHBIMU psiiaMu B R

JlaGoparopHass pabdora Ne 2. DyHKUHHOHAJbHBbIE (OpPMBI perpeccui
BPEMEHHBIX PAI0B (2 4aca)

MeToa akTHBHOTO / HHTEPAKTHBHOT0 00y4ueHHsi — pa3oop keiicos (1
qyac)
1. Ouenka perpecCHOHHBIX MOJIEJIEH Ha OCHOBE BPEMEHHBIX PSIOB
2. OreHka Mojeneil ¢ MCHOdb30BaHMEeM (DUKTUBHON TMEPEMEHHON IS Mepuoa
BPEMEHU.
3. OuenkaFDLmogenelt, KpaTKOCPOUHOW U JOJTOCPOUYHOM 3JIACTUYHOCTH (MYJIb-
TUTUTMKATOPOB).

4. Vcrionib30BaHNE SKOHOMHYCSCKUX HHACKCOB B PCIrpC€CCUOHHBIX MOJCIIAX

JlaGoparopHass padora Ne 3. Yuer TPEHAOB U CE30HHOCTH B perpeccu-
OHHBIX MoJeJAX (2 yaca).

MeToa akTHBHOTO / HHTEPAKTHBHOT0 00yueHusi — pa3oop keiicos (1
qyac).
1. OueHka perpecCHOHHBIX MOJENEH, BKIIOYAIOIIUX JIMHEWHbIE TPEH/bl, UHTEP-
MpeTanus pe3yJbTaTtoB. JleTpeHIupoBaHue.
2. O1eHKa PerpecCUOHHBIX MOJIENICH, BKIIOYAIOIMINX KBaAPATUUHBIE TPEHIbI; WH-

TepIpeTanus pe3yibTaToB.



3. O1neHKa perpecCUOHHBIX MOJEIEH, BKIIOYAIONIMX YKCIIOHCHIIHAIbHBIE TPECH/BI,
UHTEpIpETAIUs PE3yJIbTaTOB.

4, OreHKa perpecCHOHHBIX MOJEeH, BKITIOUAIOIIMX CE30HHBIE KOMIIOHCHTHI, UH-
TepIpeTaIys pe3yabTaToB.

5. OneHka perpecCHOHHBIX MOJEeH, BKIIOYAIOIINX TPEH U CE30HHOCTh; MHTEP-

MpeTanus pe3yJbTaToB.

JlabopaTopHasi padora Ne 4. TecTupoBaHue CTAIMOHAPHOCTH U €J1a00-
3aBHCHUMbIe BpeMeHHbIe paabI(3 yaca).

MeToa aKTHBHOIO / MHTEPAKTUBHOIO 00yueHHs — pa30op Keucos (2 ya-
ca).
1. Onenka BeIOOpOUHOM aBTOKOppesiuonHoi ¢yHkiuu (ACF) u 9acTHOU aBTO-
koppensininoHHo pynkiu (PACF) BpeMEHHBIX PSOB; HHTEPIIPETAIUS PE3YIIb-
TaTOB.
2. Onenka AR(1)Momenu BpeMEHHBIX PSI0B; HHTEPIIPETAIUS PE3YIHTATOB.
3. Tect luku-dymiepa: mporenypa 1 HHTEPIPETAIHS
4. Pactumpennsii tect Juku-dOyiepa.
5.Tect Auku-Oymiepa 1jist BDEMEHHBIX PSIAOB, COAEPKAIIUX TPEH/.
6. O1eHKa perpecCHOHHBIX MOojienel nepBoix pasHocteii (FD); uHTeprpeTarus pe-
3yJIbTaTOB.
7. lo6aBnenue tperna B FD-monens; mHTEpripeTaius pe3ynbTaToB.
8. OreHKa perpecCUOHHBIX MOojIeliel BTOphIX pa3HocTei (SD); maTepnperamus pe-

3yJIbTATOB.

JlabopaTopHas paGora Ne 5. CepuiiHasi KoppeJsiuMsi U reTepocKeaa-
CTHYHOCTH B PerPecCCHOHHOM aHA/IW3e BPeMEHHBIX PsiIoB (2 yaca).

MeToa aKTHBHOIO / HHTEPAKTHBHOT0 00y4eHHs — pa3dop keiicon (1
qyac).
1. Tect lapbuna-Yotcana: mporeaypa U HHTepPIIPETaIIHsI

2. Tect bporima-I'ondpu: nporeaypa 1 HHTEpIpETAIUS



3. [Nomyuenue Cochrane-Orcutt onerok
4. Ilonyuyenue Prais-Winsten onieHkH

5. llonyyenue u ucnonszoBanne HACommoOoK.

JlaGoparopHass padora Ne 6. OcHOBBI NPOrHO3MPOBAHHMSI HA OCHOBE
perpeccuoOHHbIX MojeJei (2 yaca)
1. ITpouenypa bokca—/l>keHknHCca: WOECHTU(UKAIUS, OIICHUBAHUE MOJIEIH U TPO-
BEpKa €€ aJIEKBaTHOCTH, IPOTHO3UPOBAHUE.
2. Ilporno3upoBanme ¢ ucnoiap3zoBanuem ADL-moneneit. TectupoBanue
NPUYUHHOCTH 1O ['pertHKepy.
3. IloctpoeHue nceBIOBHEBBIOOPOUYHBIX IIporHo3oB. Omenka RMSSm MSFE.

[TocTpoeHne nHTEPBAIBbHBIX IPOTHO30B.

I1l. YYEBHO-METOIWYECKOE OBECIIEYEHHUE
CAMOCTOSTEJBHOM PABOTHI OBYUAIOIIUXCS

Y4eOHO-MeTOoIMUecKoe O00eCIeueHne CaMOCTOSTEIbHON paboThl 00y4aro-
IMIUXCS 10 JUCIMILINHE «IJKOHOMETpUKa» IMpeacraBieHo B [lpwinoxennn 1 u
BKJTFOYAET B ceO0s:

IUTaH-TpaUK BBITOJHEHUSI CAMOCTOSTEILHOW pa0OThI IO TUCIUILUIMHE, B TOM
qrcIie IPUMEPHBIE HOPMBI BPEMEHH Ha BBITIOJHEHHUE 110 KaXIOMY 3a/IaHHUIO;

XapaKTePUCTHKA 3aJIaHUN I CaMOCTOSITEIIBHON paboThl 00yJaromuxcs |

MCTOAUYCCKHNC PCKOMCHAAIWHN 110 X BBIIIOJIHCHHUIO.

IV. KOHTPOJIb JOCTUXEHWSA IEJIEM KYPCA

No | KonTponupyembie Konbt 1 3Tamnst OueHouHble CpeAcTBa

paszaensl / TeMbl ¢dbopmMupoBaHus TEKYIIH KOHTPOITh IIPOMEKYTOU
n/ JTMCLUUTUTHHEI KOMIETECHIIU I Hast
| aTTecTauus

Paznmen 1. DxoHOMeETpHKa MEKOOBEKTHBIX TAHHBIX

3HAeT [1P-1 (TectreopeTnueckuit) N
Beenenue B IP-1 (T RStudio) Peitnronbie
1 MK-11 | YMCCT cer B ! MEpOIPUATHUS
AACIUTUIMHY BJALECET ITP-1 (Tect B RStudio),
I1P-9 (Ilpoexkr),




[1P-13 (Penen3us)
3HaeT [TP-1 (Tectreopernueckuit)
. yMeeT ITP-1 (Tect B RStudio)
Mogens mapHoi [K-11 -
2 perpeccm : BJIQJICCT ITP-1 (Tect B RStudio),
[1P-9 (ITpoexkr),
I1P-13 (Peren3us)
MHO3KeCTBeHHAS 3HACT ITP-1 (TecTtreopernueckuil)
(MHOTOaKTOP- yMeeT ITP-1 (Tect B RStudio)

3 | Hast) JMHElHas NK-11 Mgraneer ITP-1 (Tect B RStudio),
perpeccuoHHas ITP-9 (ITpoexr),
MOJZICIIb I1P-13 (Peren3us)
TecTHpoBaHHe 3HAET I1P-1 (Tectreopernueckuil)
TUIIOTE3 B MOJICIIH yMeeT ITP-1 (Tect B RStudio)

4 | muoxecrsennoit | IK-13  Mpyoreer ITP-1 (Tect B RStudio),
perpeccnn [1P-9 (ITpoexkr),

I1P-1 (Peuen3us)
Pa3nen 2. DxoHOMETpHKa BPEMEHHBIX PSA0B
Bsenenue B 3HAET I1P-1
SKOHOMETPUYECK yMeeT ITP-1

1 | uil ananuz HK-11 [ gpaneer P-1
BPEMEHHBIX
psIoB
CranuoHapHOCTb 3HAET I1P-2

o |1 ciabo3aBUCH- [IK-13 | ymeer TIP-2
MBbIE€ BpEMEHHbBIE .
pATBI BIIAJIEET IIP-2 Pelitunrosslie
Cepuiinas koppe- 3HAET I1P-3 MEPOTIPHATHA
A Ferepo- et -3

JACTUYHOCTD B

3 PErpecCHOHHOM TK-13 BJIasieeT I1P-3

aHaJM3e BPEMEH-
HBIX PSZIOB
OCHOBBI IPOTHO- 3HAET T1P-4

4 | 3MPOBARHMA HA OC- | o 15 [yreer [IP-4
HOBE perpeccu-

OHHBIX MOJeTICH BIIaaccT [1P-4

TuroBble KOHTPOJIBHBIC 3aJIAHUS, METOANYECKHAE MATEPUAIIBI, ONPEIEIISIONINE
MpOLIeAYPhl OIICHUBAHUS 3HAHWN, YMEHHI U HABBIKOB U (WJIM) OIbITA JEATEIbHO-
CTH, a TAK)K€ KPUTEPUM U TOKA3aTENIH, HEOOXOJUMBbIC JJIsI OLEHKU 3HAHUM, yme-
HUW, HABBIKOB U XapaKTEepHU3YyIOlKUe 3Tanbl POpMHUPOBAHUS KOMIETEHIINI B MPO-

1ecce OCBOCHUS 00pa3oBaTEIbLHOM TPOrpaMMBbl, npecTaBiieHsl B [Ipunoxenuu 2.




V. CIUCOK YYEBHOM JIUTEPATYPHI U HHO®OPMAINMOHHO-
METOANYECKOE OBECIIEYEHUE JUCIHUIIJINHBI
OcHoBHas1 1uTEpaTYypa
(anexmponnvle u newammvle uz0anus)

1. Kpewmep, H.III. DxoHoMmeTpuKa [DNEKTpOHHBIA pecypc]: YUeOHHK HJisl CTY-
nentoB By3oB/ H.III. Kpemep, B.A. Ilyrko.[Kremer, N.SH. Ekonometrika
[Elektronnyy resurs]: uchebnik dlya studentov vuzov/ N.SH. Kremer, B.A. Putko.]
- M.: IOHUTHU-JAHA, 2017. - 328 c¢. - Pexum pocryma:
http://lib.dvfu.ru:8080/lib/item?id=1PRbooks:IPRbooks-71071&theme=FEFU

2. MWUKpPOIKOHOMETPHUKA: METOJbI M UX MPUMEHEHHS . YUSOHUK ST BY30B IO
SKOHOMUYECKUM HampaieHusM u cnenuanbHocTaM Ku. 2 / O. Komun Ksmepow,
[MpaBur K. Tpusenu ; nep. ¢ anri. b. Jememesa.[ Mikroekonometrika: meto-
dyiikhprimeneniya : uchebnikdlyavuzovpoekonomicheskimnapravleniyamispet-
sial'nostyamKn. 2 / E. KolinKemeron, PravinK. Trivedi ; per. sangl. B.
Demesheva.] — M.: Jlemo, 2015. - C. 525-1158. - Pexum pgocryma:
http://lib.dvfu.ru:8080/lib/item?id=chamo:846943&theme=FEFU

3. MI/IKpOBKOHOMeTpI/IKaZ MCTOJABI 1 UX IIPUMCHCHUA: y‘-Ie6HI/IK IJIs1 BY30B 110
AKOHOMUYECKUM HampaieHusM u cnenuanbHoctaMm Ku. 1/ O. Komun Ksmepow,
[TpaBun K. Tpuseau ; nep. ¢ aurn. b. Jlememena. [Mikroekonometrika: metody i
ikh primeneniya: uchebnik dlya vuzov po ekonomicheskim napravleniyam i
spetsial'nostyam Kn. 1 / E. Kolin Kemeron, Pravin K. Trivedi ; per. s angl. B.
Demesheva.]- M.: Jlemo, 2015. - 522 c¢. - Pexwum jgocryma:
http://lib.dvfu.ru:8080/lib/item?id=chamo:846629&theme=FEFU

4. Opnos, A.U. Dxonometpuka [daekTponusiii pecypc]/ A.U. Opmos. [Orlov,
A.l. Ekonometrika [Elektronnyy resurs]/ A.l. Orlov.]- M.: aTepHeT-YHUBEpCUTET
Nudopmarmonnsix Texnonoruit (MHTYUT), 2016. - 677 C. - Pexum gocryna:
http://lib.dvfu.ru:8080/lib/item?id=1PRbooks:IPRbooks-52168 &theme=FEFU

5. Croxk, ., Yorcon, M. BeelieHre B 5KOHOMETPUKY : YIE€OHHUK 11O SKOHOMHUYE-
CKMM HaNpaBJIEHUSAM M crieruaibHOCTAM BY30B / Jlxkeitmc Ctok, Mapk YoTcoH;

nep. ¢ annt. M. FO. Typynnesoii.[Stok, D., Uotson, M. Vvedeniye v ekonometriku


http://lib.dvfu.ru:8080/lib/item?id=IPRbooks:IPRbooks-71071&theme=FEFU
http://lib.dvfu.ru:8080/lib/item?id=chamo:846943&theme=FEFU
http://lib.dvfu.ru:8080/lib/item?id=chamo:846629&theme=FEFU
http://lib.dvfu.ru:8080/lib/item?id=IPRbooks:IPRbooks-52168&theme=FEFU

: uchebnik po ekonomicheskim napravleniyam i spetsial'nostyam vuzov / Dzheyms
Stok, Mark Uotson; per. s angl. M. YU. Turuntsevoy.] — M.: [leno, 2015 - 835 c. -
Pexxum noctyna: http://lib.dvfu.ru:8080/lib/item?id=chamo:846619&theme=FEFU

6. Ytkun, B.b. Oxonomerpuka / B.b. Ytkmn. - 2-e wumsn. [Utkin, V.B.
Ekonometrika / V.B. Utkin. - 2-ye izd.] - M.:/lamkoB u K, 2017. - 564 ¢ - Pexum

J0CTyTa: http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-
415317&theme=FEFU

JlonoJiHUTeIbHASA JIUTEpaTypa
(neuammole u snekmponmvle uz0anus)

1. AiiBazsin, C.A. DKOHOMETpHUKA - 2: MPOJABUHYTHIN KypC C MPUIOKEHUSIMH B
dbunancax: YueOnuk / C.A. AiiBazsH, JI. ®anranuuau. - M.: Maructp: HAL MH-
OPA-M, 2014. - 944 C. - Pexum JOCTyTa:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-472607 &theme=FEFU

2. babemko, JI.O. DkoHOMETpHKAa M HSKOHOMETPHUYECKOE MOJCIHPOBAHHUEC :
yuebHuk / JI.O. babemko, M.I'. buu, 1.B. OpnoBa. - M. : By3oBckuii y4eOHUK :
NHOPA-M, 2018. - 385 C. - Pexum JOCTyIA:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-968797&theme=FEFU

3. bopoanu, C.A. DxoHomeTtpuka. [Ipaktukym: Yueornoe mocodbue/ C.A. bopo-
nny. - M.: HUL[ UHOPA-M, Hos. 3nanue, 2015. - 329 c. - Pexxum nocrymna:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-502332&theme=FEFU

4. BanentunoB, B.A DOxonometrpuka / A.B. BanentunoB, - 3-¢ usm. -
M.:[JamkoB u K, 2016. - 436 C. - Pexum = gocryma:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-414907 &theme=FEFU

5. I'magunun, A.B. DxoHomeTpuka: yuebHoe nocooue / A.B. I'magunun, A.H.
I'epacumos, E.U. I'pomoB. - Mocksa : KnoPyc, 2017. - 232 c. - Pexxum gocrymna:
http://lib.dvfu.ru:8080/lib/item?id=BookRu:BookRu-926189&theme=FEFU

6. Hesexwun, B.I1. [IpakTideckas sKoHOMETpHKaA B Keiicax : yueo. mocooue /

B.I1. Hesexun, }0.B. Hesexun. - M. : U]l «DOPYM» : UHOPA-M, 2018. - 317


http://lib.dvfu.ru:8080/lib/item?id=chamo:846619&theme=FEFU
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-415317&theme=FEFU
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-415317&theme=FEFU
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-472607&theme=FEFU
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-968797&theme=FEFU
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-502332&theme=FEFU
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-414907&theme=FEFU
http://lib.dvfu.ru:8080/lib/item?id=BookRu:BookRu-926189&theme=FEFU

c. - Pexxum moctyma: http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-
767627 &theme=FEFU

/. HuBopoxkuHna, JI.. DxoHOMEeTpHKa : TeOpHUs U MpakTHKa : yued. mocodue /
JIL.LU. HuBopoxkuna, C.B. Apxenosckuii, E.Il. Kokuna. - M. : PUOP : UTHOPA-
M, 2018. - 207 C. - Pexxum JNOCTyIA:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-907587&theme=FEFU

8. HoBukos, A.M. Oxonometprka / HoBukoB A.M. - M.:/lamkoB u K, 2017. -
224 c. - Pexum mocrtyma: http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-
415339&theme=FEFU

Ilepeuens pecypcoB cetu «UHTEpHET»
1. R: Ananu3 v BU3yanu3anus 1aHHbIX hitps://r-

analytics.blogspot.com/p/rstudio.html

2. R Studio Tutorial http://web.cs.ucla.edu/~qulzar/rstudio/

3. R Tutorial https://www.statmethods.net/r-tutorial/index.html
4, Rstudio Users Guide
https://www?2.stat.duke.edu/courses/Spring14/sta101.001/UsersGuide.pdf

5. Introduction to Rstudio https://dss.princeton.edu/training/Rstudiol101.pdf

IlepeyeHb MHPOPMALUOHHBIX TEXHOJIOTHH
U NIPOrPaMMHOI0 o0ecneYeHus
R
Rstudio
TeXstudio
Chrome
Microsoft Word

Microsoft Excel

N o a bk~ 0w D

Microsoft PowerPoint

VI. METOANYECKHUE YKA3AHUATIO OCBOEHUIO JUCIHUIIVINHBI


http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-767627&theme=FEFU
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-767627&theme=FEFU
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-907587&theme=FEFU
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-415339&theme=FEFU
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-415339&theme=FEFU
https://r-analytics.blogspot.com/p/rstudio.html
https://r-analytics.blogspot.com/p/rstudio.html
http://web.cs.ucla.edu/~gulzar/rstudio/
https://www.statmethods.net/r-tutorial/index.html
https://www2.stat.duke.edu/courses/Spring14/sta101.001/UsersGuide.pdf
https://dss.princeton.edu/training/RStudio101.pdf

Peanuzanus AMCHUIIIMHBL «DKOHOMETPUKAY» MPEAyCMaTPUBAET CIEAYIOIINE
BUJIbI Y4€OHOU paOOThI: JIEKINH, TPAKTUUECKUE 3aHATHS, JTaOOpaTOpHbIE pabOTHI,
CaMOCTOSITEIbHYIO PAaOOTY CTYJIEHTOB, TEKYIIUA KOHTPOJIb U MIPOMEKYTOUHYIO aT-
TECTALUIO.

OcBoeHne Kypca AUCHHUIUIMHBI «JKOHOMETPHKA» MPEANOJaracT pEeuTUHIO-
BYIO CUCTEMY OIICHKHU 3HAHUM CTYJEHTOB M MPEIyCMaTPUBAET CO CTOPOHBI MPETIO-
JlaBatesisd TeKyIIUi KOHTPOJIb 3a MOCEUIEHUEM CTyIeHTaMU JICKIIUH, MPAKTUYECKUX
3aHSTUHN, MOATOTOBKON U BBINOJHEHHEM BCEX JIAOOPATOPHBIX pabOT ¢ 00s3aTelb-
HBIM MPEJOCTaBICHUEM OT4YeTa O PabdOTe, BHIIMOJIHEHHUEM BCEX BUIOB CAMOCTOS-
TEIbHOM PadOTHI.

[IpomexyTOUHOM arTecTanued Mo AUCIUILUIMHE « DKOHOMETPHUKAY SIBJIS-
eTcs 3K3aMeH B | u BO 2 ceMecTpe. DK3aMEeHAMOHHAs OLICHKA BBIBOJUTCS HA OC-
HOBaHHUH PE3yJIbTATOB PEUTUHTOBBIX MEPONPUATUN, BKIIOUAOIIUX:

- B IEPBOM CEMECTpPE: OLIEHKHU JBYX UTOTOBBIX TECTOB (OJMH TECT — TEOPETUUYECKUI
(Tectr), BTOpO# — C uUcnons3oBanueM R wimm RStudio (TecTgr)), BBIMONTHEHHBIX B
paMKax CcaMOCTOSITETbHOM pabOThl CTYIEHTOB HCCIEAOBATEIBCKOTO MPOEKTa
(ITpoekT) m perieH3un smMOupruydeckoit crateu (dcce) (Perensus);

- BO BTOPOM CEMECTPE: OLIEHKU YEThIPEXKOHTPOIbHBIX paloT.

3a KaxAbld U3 YETHIPEX BUJIOB TEKYIIETO0 KOHTPOJISI CTYAEHT MOXET MO-
JTYy4YUTh MaKCUMYM 25 OamioB. MakcuMmalnbHasi cymMMa 0ajyioB MO BCEM UYETBIPEM
BUJIaM TEKYIIEro KoHTpos coctapisier 100 6annos.

Nrorossiii 6ain B 1 ceMecTpe pacCUnUTHIBAETCS CIEAYIOMIUM 00pa30M:

Scoreiog = SCOTeprpject T SCOT€es5qy, +SCOT RS0 T+ SCOT € heory
rje: Score i,y — UTOrOBOE KOJIMYECTBO OAILIOB;
SCOTeyrpject — KONMMYECTBO OAIIOB 3a TPYIIIIOBOM MCCIIEIOBATENBCKUM IPOEKT
(KOHTpOJIBHYIO PadoTYy);
SCOT €454y — KOMMIECTBO OAIUIOB 32 PEIEH3UIO HA HMIMPUYECKYIO CTAaThIO (3cCe)
(Peuiensus);
Scorepsiudio — KoanuecTBo OamoB 3a TecT B R miu RStudio (Tectr);

SCOT€tpeory — KOMMUYECTBO OaoB 3a TeopeTHueckuii Tect (Tectr).



WroroBsiii 0ai Bo 2 cemecTpe pacCUYUTHIBAETCS CIEIYIOUIUM 00pa3oM:
Score;r,g = Scorexpy + Scoregpy+Scoregps + Scoregpy
rze: Score i,y — UTOrOBOE KOJIMYECTBO OAILIOB;
Scoreypi;— KOIMYECTBO 0aIOB 32 KOHTPOJIBHYIO paboTy Nel;
Scoreyp,; — KOMMYECTBO 0AIOB 32 KOHTPOJILHYIO paboTy No2;
Scoreypz — KOMUYECTBO OANIOB 3a KOHTPOJIBHYIO padoty Ne3;

Scoreyps — KOTUYECTBO OAJIOB 3a KOHTPOJIBHYIO padoTy Ne 4.

Kpurepuu oneHku no JUCHUIUIMHE «DKOHOMETPUKA» JJIsl aTTeCTAlluU Ha K-
3aMeHe caenayromue: 86-100 0amioB — «OTIMYHOY, 76-85 O6amIoB — «xopomioy, 61-
75 6aminoB — «yJIOBIETBOPUTENIbHOY», 60 U MeHee 0alIOoB — «HEY/IOBIETBOPUTEIb-
HO».

PexoMeHIanuM Mo NJIAHUPOBAHUIO U OPraHU3ANNM BPEMEHHU,
OTBEJEHHOT0 HA U3y4eHHe JUCHUIINHBI

PexomMeH10BaHHBIM BapUaHTOM IUIAHUPOBAHUS U OPTaHU3ALMHU CTYACHTOM
BPEMEHH, HEOOXOJIUMOTO [JIsi M3Y4YEHUs JUCUUIUIMHBI, SIBISETCS PaBHOMEpPHOE
pacrpeieseHue y4eOHOM Harpy3KH, T.€. CUCTEMAaTHUYECKOE 03HAKOMJIEHUE C Teope-
TUYECKUM MAaTepUaioM Ha JIEKIIMOHHBIX 3aHATUSIX, 3aKPEIJICHUE MOJYYSHHBIX
3HAHUU MPU PEIICHUH 3a/1a4 Ha MPAKTUYECKUX 3aHITUSIX, TOATOTOBKU U BBIMIOJIHE-
HUU Ta00paTOPHBIX PabOT, a TAaK)Ke MPHU BBIMOIHEHUHU 3aJaHUN, TPEyCMOTPEHHBIX
JUISL CAMOCTOATENIbHON paboThI CTyAeHTOB.CaMOCTOSITEbHYIO pabOTy CIIEIYET BbI-

MOJIHATH COTJIACHO rpaduky v TpeOOBAHUSIM, NMPEIJI0KEHHBIM MPENO/1aBaTEeIEM.

AJNTOpUTM M3y4YeHUS TUCHMILINHBI
JIns ycnemHoro OCBOEHHS ITHCUMUILIMHBI CTYAEHTY PEKOMEHAYETCS BBINOJ-
HATH CIEAYIOIINN aJrOPUTM JECUCTBUMN:
1. mocemarp Bce JEKUUH, NPUXOAUTH 1O Hayaia JIEKIUU, BO BpEeMsI JIEKLIUH HE
MOKUJATh HA JITTUTEIBHOE BpeMs JICKIIMOHHYIO ayJIUTOPHIO, UMETh MpHU cede TeT-
paan/0IOKHOT JUIsS 3aMucei, pydyKy; Ha JIEKIHSIX CIYIIAaTh JIKTOpa, aKTUBHO y4Ya-

CTBOBaTh B 0OCYXKJECHUHU BOIPOCOB, OOPAIICHHBIX JIEKTOPOM K ayJIUTOPHH; JEIaTh



KOHCIIEKTHI JISKINH. B ciydae ecny 3aTpoHyThIE Ha JIGKITUU BOTIPOCHI HETIOHSITHBI,
CTYICHTY CJEAYyeT 3aJaBaTh JIEKTOPY BOIPOCHI JUOO HEMOCPEICTBEHHO B XOJ€
JeKIuU, 100 cpa3y MOcie JIEKINH, a TAKKEe Ha MPAKTUYCCKUX 3aHITHIX WU Jia-
O0oparopHbiX paboTax. B xo/e Jiekuuu CTyIeHTy HE CIeAyeT TOBOPUTH O Tenedo-
Hy, MHACATh W/WIA YUTaTh COOOIICHHWS B MECCEHKEpaxX M CONHAIBHBIX CETAX,
CMOTPETh WM CIYIIATh JIFOOBIE BUCO WU ayIH0 MaTEPHAIbl, YATATh JTIOOYIO HE
CBSI3aHHYIO C TEMOU JICKIIUH JTUTEPATYPY.

2. TOoCemaTh BCE MPAKTUUECKHE 3aHSATHUS, MPUXOJWTH O Hadaja MpaKTHYe-
CKOTO 3aHSTHUS, BO BpeMsl MPAKTUYCCKUX 3aHATUN HE MOKHUIATh HA JJIUTEIHHOE
BpeMsl yUEOHYIO ayJUTOPHIO, B KOTOPOH MPOXOAUT MPAKTHUUECKOE 3aHATHE, UMETh
pu cede TeTpapb I 3anucel, pyuky. Ha mpaktuaeckux 3aHATHUSX CIYIIATh Tpe-
MO/IaBaTelis, aKTUBHO y4acTBOBAaTh B OOCYXJICHHH BOIIPOCOB, OOpAIEHHBIX Tpe-
MO/IaBaTeNIeM K ayJIMTOPUH, BBITIONHATH MPE/JIOKEHHBIC MPEMOTaBaTeIIIM 3aaHus,
JIeNaTh 3aliCH, BBIMOJIHATh PACUEThl, CTPOUTH TpaduKu, Kak B TETpaad, TaKk U Ha
nocke. B cioydae ecnu 3aTpoHYTHIE Ha TPAKTUYECKOM 3aHATHH BOMPOCHI HETIOHST-
HBI, CTYICHTY CJIeIYyeT 3a/1aBaTh MPEMOAaBaTEII0 BOMPOCH JIMOO HEMOCPEICTBEHHO
B XO0JI€ IPAKTHUUYECKOTO 3aHATHS, JIUOO cpa3y mocjie Hero. B xoxe mpakTuueckoro
3aHIATHS CTYJEHTY HE CJeAyeT TOBOPHUTH MO TejaedOoHy, MUCATh W/WIN YATATH CO-
OOIIEHUsI B MECCEHDKEPAX U COIMANBHBIX CETSAX, CMOTPETh WM CIYIIATh JIOObIE
BUJICO WM ayJHO0 MaTepuaibl, YUTATh JIIOOYI0O HE CBSI3aHHYIO C TEMOW MpaKTUye-
CKOTO 3aHSTHS JIUTEPATYPYy.

3. mocemniaTh Bce JabopaTopHble pabOThI, MPUXOIUTH M0 Havajia JabopaTop-
HOM paboTHI, BO BpeMsl 1ab0paTopHOM pabOThl HE OKUAATH HA JITTUTEIILHOE BpEeMs
y4eOHYyI0 ayJUTOPHIO, B KOTOPOU BBHITIONHAETCS JabopaTopHas paboTa, UMETh MpU
cebe TeTpanp s 3anuced, pyuky. Ha mabopaTtopHbix paboTax ciymiath Npenoja-
BaTeJIsl, aKTUBHO YYacCTBOBATh B OOCYKJIEHUU BOIIPOCOB, OOPAIIEHHBIX MPeroaaBa-
TEJIEM K ayAUTOPHUU, BBHITIONHATH MPEIOKEHHBIC MPENoaaBaTeIsIM 3alaHus, Jie-
JaTh 3alUCH, CKUMTHI, BBHIOIHATH PAaCUeThl, CTPOUTH rpadMKu Ha KOMIIBIOTEPE B
nporpammax R, Rstudio, Excel, B Terpanu wim Ha nocke. B ciyuae ecnu 3aTpoHny-

ThI€ HA JJA0OPATOPHON paboTe BOMPOCHI HEMOHITHBI, CTYACHTY CIEAyeT 3aJaBaTh



MpenojaaBaTea0 BOMPOCHl JTUOO HEMOCPEJICTBEHHO B XOJI€ BBIMOJHEHHS Jabopa-
TOpHOU paboThl, TMOO cpasy nocie Hee. B xone mabopatopHoil pabOThI CTYJIEHTY
HE CJIeyeT TOBOPUTH MO TeleOoHy, MUCATh U/UIM YUTATh COOOIICHUS B MECCEHI-
&Kepax U COLMANBHBIX CETSIX, CMOTPETh WM CIYyIIaTh JIOObIE BUICO UK Ay U0 Ma-
TepHUasbl, YATATH JIIOOYIO HE CBSA3aHHYIO C TEMOIl J1abopaTopHOU pabOThI JIUTEpaA-
Typy.

4. perynaspHO BBINOJHATH npeaycmorpeHHyro PIIY ]I camocTtositenbHyro pa-
6oty. CamocTosTenbHast padoTa CTyJIEHTa BKIIOYAET:

4.1. BHMUMATEIbHOE UTEHUE KOHCIIEKTOB JIEKIMHK. Eciam kKakue-To BONPOCHI
KOHCIEKTa KaXKyTCsI HEMIOHSITHBIMU, CJIelyeT IOBTOPHO MEPEYUTATh KOHCIEKT. 3a-
MKACATh BOMPOCHI, KOTOPbIE OCTATUCh HE MOHSITHBIMU TOCJI€ MPOYTEHUSI KOHCTIEKTA.

4.2. BHUMATEJIbHOE YTEHHE OCHOBHOM PEKOMEHJIOBAHHOW JIMTEPATYPBI, MPHU
HEOOXOJIMMOCTH COCTABJICHHE KOHCIIEKTa 1O MPOYUTAHHOMY MaTtepuaiy. llombl-
TaTbCS OTBETUTh HA KOHTPOJIbHBIE BOIPOCHI, CIEAYIOIIUE MOCIE€ COOTBETCTBYIO-
IIUX pa3eiIoB YIeOHUKOB, ydeOHBIX TOCOOM. 3anmucaTh BOIPOCH, KOTOPBIC OCTa-
JIUCh HE MOHATHBIMHU MOCJE MPOYTEHUS] KOHCIEKTa U YTEHHS]I OCHOBHON PEKOMEH-
JIOBaHHOM nUTepaTyphl. [Ipr HEOOXOIMMOCTH OOPATUTHCS K JOMOIHUTEILHON JIH-
TepaTrype, CIpaBOYHUKAMH, on-line JEKIUAM, CJeaTh KOHCTIEKTH. B ciydae, ecnu
4acTh BOIIPOCOB OCTajach HE MOHSATHOM, 33/1aTh UX MPENOJaBaTEI0 HA MpaKTH4e-
CKOM 3aHSITHH, Ta0OpaTOPHON padoTe WJIM Ha WHIWBUIYAIHHOW KOHCYJIbTAINH, B
PEAYCMOTPEHHOE IJIsl 3TOTO BpEMs.

4.3. BBINOJHEHHUE BCEX PEKOMEHJIOBAHHBIX MPENOJABATENSIM [JIsi CAMOCTOSI-
TETHHOU PaOOThI 3aJJaHUM, TIOJTOTOBKA OTBETOB Ha BBIIAHHBIC JJII CAMOCTOSTEIb-
HOTO M3YYEHHUS BOMPOCHI, TPU HEOOXOIUMOCTH, TOJTOTOBKA KOHCTIEKTOB OTBETOB
Ha 33/IaHHBIE BOIIPOCHI, PEIICHNUE 3a7a4, BHIIOJHEHUE PACUETOB, IOCTPOCHUE Ipa-
¢buKoB, oopmMIICHHE PEIICHHS 3a7a4 B THChbMEHHOM BHJIE; COOp JTaHHBIX, HAITKCA-
HUE CKPHUIITOB, BHITIOJHEHHUE PACUYETOB C MOMOIIBIO POrPaMMHOT0 OOecredeHusl,
NOATOTOBKA Mpe3eHTaluil u JokiIanoB. [lepen camMocTOATENbHBIM BBIIOJIHEHUEM
NPaKTUYECKUX 3aJlaHHil, CTYIEHTY CIEIyEeT IPOUUTAaTh KOHCIIEKT JEKIHH U PEKO-

MEHJIOBaHHYIO 10 COOTBETCTBYIOUIEH TeME JUTEPATypy, MPOUYUTATh U MPU HEOO-



XOJIUMOCTH, €Ill€ pa3, HO YK€ MOJHOCThIO CAMOCTOSITENIbHO, BBIIIOTHUTD 3aJJaHUE,
paHee BHITIOJIHEHHOE Ha MPAKTUYECKOM 3aHITHH UIIH J1a0OpaTOpHOM padoTe.

PexoMeHnaanum mno ucmnoib30BaHUI0 METO10B AKTUBHOT0 00y4eHH s

J171s1 IOBBIIIIEHUS BOBJIEUEHHOCTH CTYJIEHTOB B 00PA30BaTEIbHYIO JACSATEIbHO-
CTH PEKOMEHYETCsI HCIIOIb30BaTh TAKHE METOJbI aKTHBHOTO OO0YUYEHHS, KaK MPO-
eKTHUpoBaHUE (0OCYX JAEHUE U MOJTOTOBKA IPYMIOBOTO UCCIIEIOBATEIBCKOTO MPO-
€KTa Ha MPAKTUYCCKHUX 3aHATHSAX, TAOOPATOPHBIX pabOTaxX W B paMKax CaMOCTOS-
TEIBbHOU pabOThl), METO/ AKCHEPTHU3bl (IOArOTOBKA PELIEH3UU HAa SMIHPUYECKYIO
paboTy W ee Mpe3eHTAIMs B paMKaX CaMOCTOATEILHON pabOThl M MPaKTUYECKHUX
3aHsATUI). bonee moapoOHO METOAMYECKHE PEKOMEHIAlMK MO0 MOJTOTOBKE U Ipe-
3€HTAallMU TPYIIOBOT0 MCCIEAOBATEIBCKOTO MPOEKTAa U PEUEH3UU Ha AMIIUpUYE-

CKYIO CTaThlO npenacraiieHsl B [Ipunoxenun 1.

Pexomennamuu no padore ¢ JurepaTypou

CamocTtodrenbHasi paboTa CTyAEHTOB C JIUTEPATypoOu MpesronaraeTBHUMA-
TEIHbHOE YTCHHE OCHOBHON PEKOMEHJOBAaHHOW JMTEpPATyphl, TPU HEOOXOIMMOCTH
COCTaBJIEHUE KOHCMEKTa MO0 MPOYMTAHHOMY Marepuany. PekoMeHayeTcs OTBETUTh
Ha KOHTPOJIbHBIE BOIIPOCHI, CIEAYIONINE IMOCIE COOTBETCTBYIOIINX Pa3/IeTIOB yueo-
HUKOB, Y4€OHBIX MOCOOUM. 3amucaTh BOIPOCHI, KOTOPHIE OCTAJINUCh HE MOHSITHBIMU
MOCJI€ TPOUTEHHSI KOHCIIEKTA U YTEHHUS OCHOBHON PEKOMEHJIOBAHHOM JIUTEPATYPHI.
[Tpr HEOOXOAUMOCTH OOPATUTHCS K JIOMOJHUTEIBHON JTUTEpaType, CIIPAaBOYHHUKA-
MU, on-line JeKuusiM, clenaTh KOHCTIEKTH. B ciydae, eciu 4acTh BOMPOCOB OCTa-
Jach HE MOHSATHOM, 3a7aTh WX MPEMOJaBaTeN0 Ha MPAKTHYECKOM 3aHATHH, J1a0o-
paTopHOU paboTe WM HAa WHIUBUIYAIbHOW KOHCYJBTAIlMH, B TPEAYCMOTPEHHOE

IJIA 3TOr0 BpCM:.

PexomMeHaanum no nNoaroToBKe K MTOrOBOMY TeCTHPOBAHMIO
[TonroToBKa K UTOrOBOMY TECTUPOBAHUIO MPE/IIOJIAraeT MOBTOPEHUE TEOpe-
TUYECKOTO MaTepuaia, MIOBTOPHOE pellIeHUe 3a7a4 U BBIIIOJIHEHHUE 3aJlaHul, paHee

PEIICHHBIX W BBIMOJHEHHBIX HA MPAKTUYECKHUX 3aHATUAX U J1aOOpaTOpHBIX pabo-



TaX, a TAKXKC B paMKax CaMOCTOSTEIIbHOU pa6OTBI. TunoBeie 3aJaHusa 4J1s1 UTOIO-

BOI'0 TECTUPOBaHUs NpuBeAcHbI B [Ipriioxennn 2.

VIl. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHHUE
JANCHUIIJINHBI

Jlns  npoBeneHHs  JIGKIMOHHBIX 3aHATHM  HeoOXoAuMa  ayJIuTOpus,
OCHAIlIEHHAsl JOCKOW, MEJIOM (MapKepoM, €Clii JOcKa Oenasi) U MyJbTUMEAUITHBIM
MIPOEKTOPOM.

JInst npoBeAeHUs MPAKTUYECKUX 3aHATUN — AyJIUTOPHUS, OCHALLICHHAS TOCKOM
1 MeJIoM (MapKepoM, eciii Jocka Oenas).

Jlns mpoBeneHust J1a0OpaTOPHBIX 3aHSATHH — ayJuTOpHs, OCHAIlleHHas
MYJIbTUMEIUUHBIM MPOEKTOPOM, MEPCOHATBHBIMUA KOMIBIOTEPAMU Ha padoumx
MeCTaX CTYJIEHTOB C BbIXOJIOM B MHTEpHET M yCTAaHOBJIEHHBIM IMPOrPAMMHBIM
obecnieuenneM (kak MuaUMYM — R 1 Rstudio, MicrosoftExcel).

B uutaneubix 3amax Hayunoit oubnuorexu JIB®Y npemycmoTpenbl pado-
yye MecTa JUIsl JII0JIe ¢ OrpaHUYeHHBIMU BO3MOXKHOCTSIMU 3/I0POBBS, OCHAILICHBI
JIUCIIIEMH U NpUHTEpaMu bpaiiis; 000py0BaHHbIE TOPTATUBHBIMU YCTPOMCTBA-
MU JJISl YTEHUS MIOCKONEYATHBIX TEKCTOB, CKAHUPYIOIMMHU U YU TAIOUIMMH Malllu-
HaMH, BHUJICOYBEJICYUTEIEM C BO3MOXHOCTHIO PETYJSLHMHU LBETOBBIX CIEKTPOB;
YBEIIMYUBAIOIIMMH 3JIEKTPOHHBIMU JIYIIAMU U YJIbTPA3BYKOBBIMU MAPKUPOBIIUKA-
MHU.

B nensix oGecreyeHus cenuanbHbIX yCIOBUNM 00yUYEHUST MHBAIUIOB H JIUIL C
OTPaHUYCHHBIMU BO3MOXXHOCTSAMH 3710poBbsi [IBDY Bce 3manms o6opymoBaHbI
naHgycamu, JTudTaMu, MOJHEMHUKAMH, CTCIHAIN3UPOBAHHBIMU MECTaMH, OCHA-
HIEHHBIMA  TyaJeTHbIMH  KOMHaTaMHu, TaONMMukaMu  MHQPOPMAIMOHHO-
HaBUTALIMOHHOW CHCTEMBI.

MaTepna.H bHO-TEXHHYECKOM OOecreyeHue ANCIHUIIJINHBI

HaumMeHoBaHHe clIeIHAIbL- OcCHAIIIEHHOCTL CIEIH- IIepeuyeHb JuLEH3HU-
HBLIX* MOMeIllleHU U ImoMellie- AJbHBIX IOMeENIeHUH U 1o- OHHOI'0 POrPAMMHOI0
HUI V151 CAMOCTOSITEJILHOM pa- MelIeHHU )11 CaMOCTOsI- odecrneYeHHus.




00ThI

TeJbHON padoThl

PexBuU3MTHI IOATBEP-
JKIAI0LIEro JOKYMEHTA

690922, r. BnaauBocTOK, OCTPOB
Pycckuii, mnomyoctpoB Canep-
HbIU, nocenok Asikc, 10, kopmyc
G, kxa0. G427, yuebHas ayauTo-
pUs JUIs TPOBEICHUS 3aHATHI
JIeKIIMOHHOTO THIIA; ydeOHas ay-
TUTOPHUS VTSl TEKYIIETO KOHTPOJIS
U [IPOMEKYTOUYHOU aTTeCTaluU

200 mocamo4YHBIX MECT, aB-
TOMAaTU3UpOBaHHOE pabouee
MECTO TpenojaBaress, mnepe-
HOCHAasi MarHUTHO-MapKepHast
nocka, Wi-Fl

HoytOyx Acer
ExtensaE2511-30BO

DKpaH ¢ D3JEKTPONPUBOAOM
236*147 cm  Trim Screen
Line; Ipoekrop DLP, 3000

ANSI Lm, WXGA
1280x800, 2000:1 EW330U
Mitsubishi; [Moxcucrema

CTELUANN3UPOBAHHBIX KpeTl-
nenuir obopynoanust COR-
SA-2007 Tuarex; INoxcucre-
Ma Bujeokommyrauuu; Ilon-
cucreMa ayJuOKOMMYTalluu
U 3BYKOYCWJICHUS; aKyCTHYe-
CKasi cUCTeMa JJIs MOTOJIOY-
Horo moHtaxa Sl 3CT LP
Extron; mmdposoii ayauo-
nporeccop DMP 44 LC Ex-
tron.

2Y0198072 DA-667-
17 _08.02.2018 Apr-Jlaitn
Texnonomxku 110 ADOBE,
2Y0201024 D5A-091-
18_24.04.2018 Cod¢rnaiin
[Ipoextsr I1O ESET
NOD32, 5VY0205486 DA-
261-
18 02.08.2018 CodtJlaitn
Tpetin_ITO Microsoft
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H.]IaH-rpa(an BBINIOJIHEHUSI CAMOCTOATEIbHOM paﬁon o AMCIOMIIJIMHE

Ne Jara/cpoxn Buna camocrositenbHoit | IlpumepHbie ®opMa KOHTPOJIA
n/n BBINOJIHEHUsI | padoThl HOpPMBbI Bpe-
MEHH Ha BbI-
MOJTHEHHE
Paznen 1. DxoHOMeTpHKa MEKOOBEKTHBIX IAHHBIX
nepes KaxabIM
YTEHUE KOHCIIEKTOB JIEK-
MPAKTUYECKUM . .
Ui, N3y4yeHre OCHOBHOM
1. | 3anaruem umm . 8 wacoB TECTBI
. | ¥ IOTONHUTENBHON JHTe-
nabopaTopHOI
o parypsl
paboToit
nepes KaxabIM
MPAKTUYECKUM
MIPOBEPKA BHITIOJIHEHUS
2. | 3aHATHEM WU pelIeHne 3a1a4 8 wacon .
o 3aJJaHUN U TECTHI
nabopaTopHOI
paboToit
nepes KaxabIM
MPAKTUYECKUM
BBITOJTHEHUE MTPaKTHYe- [TpoBepka BHITOTHEHUS
3. | 3aHATHEM HIU . . 6 gacoB .
. | ckux 3amanuii B Rstudio 3aJJaHUN U TECTHI
nabopaTopHOI
paboToit
BrinonHenue u npeseH-
OIIEHKa MpPEe3eHTAalNH,
TaIys TPyMIIOBOTO UC-
16 nenens ce- MPOBEPKA MUCbMEHHOTO
4. CJIEI0BATEIILCKOIO MPO- 10 yacoB
MecTpa M OTIMCAHMS MTPOEKTA,
ekTa (KOHTPOJIBHOM pado-
ckpuntoB ([Ipoekr)
TBI)
MOJITOTOBKA U TPe3eHTa- OLIEHKA TEKCTa PeLeH-
16 nenens ce- P P
S. MeCTDa LHs PELIEH3UH IMIIUpUYE- 4 yaca 3UM U €€ NPE3eHTa-
P CKOM cTaThu 1uu(Perien3us)
Urtorossie TeopeTnye-
17-18 uenens [ToaroToBka Kk UTOrOBOMY
6. ceMEcTDaA TeCTHPOBAHIIO 36 vacos cku tect (Tecty) u Tect
p p B R, RStudio (Tectg)
Htoro camoctosiTenbHas pabota o Pazne-
72 gaca
ay 1
Pa3nen 2. DkoHOMETpHKa BPEMEHHBIX PSAOB
nepes KaxabIM
YTEHUE KOHCIIEKTOB JIEK-
MPAKTUYECKUM . .
Ui, N3y4eHre OCHOBHON
1. 3aHATHEM WU . 10 yacoB TECTHI
. | ¥ IOTONHUTENBHON JHTe-
nabopaTopHOI
o parypsl
paboToit
nepes KaxabIM
MPAKTUYECKUM
MIPOBEPKA BHITIOJTHEHUS
2. | 3aHATHEM WU pelIeHne 3a1a4 8 wacoB o
. 3aJJaHUN U TECTHI
nabopaTopHOI
paboToit
nepes KaxabIM
MPAKTUYECKUM
BBITOJTHEHUE MTPaKTHYe- [TpoBepka BHITOTHEHUS
3. | 3aHATHEM HIU . . 9 yacoB .
. | ckux 3amanuii B Rstudio 3aJJaHUN U TECTHI
nabopaTopHOI
paboToit
4, 17-18 uenens IToaroroska K HTOrOBOM 27 yacos KonTponpHast pabora No




Ne Jara/cpoxkn Buna camocrositenbHoit | IlpumepHsbie ®opMa KOHTPOJIA
n/n BbINIOJIHEHUSI | padoThI HOPMBI Bpe-
MEHH Ha BbI-
MOJIHeHHUe
cemecTpa KOHTPOJILHOH paboTe 4
Htoro camoctositenbHas padota o Pazne-
72 qaca
ay 1
Htoro camocTositenbHas padota o Pazne-
144 yaca
ay 1 u Pazgeny 2

PexomeHnanuu mo caMoCTosATeIbHOM padoTe CTYACHTOB
CamocTosTenbHast padoTa CTyJE€HTa BKIIOYAECT:
- YTEHHE KOHCNEKTOB JICKLIHI, N3YYEHHE OCHOBHOM W JOMOJHUTEILHOW JUTEpATY-
pHI,
- peUICHUE 3a]1a4;
- BBINIOJIHEHHE MPAKTUYECKUX 3a7anuii B Rstudio;
- BBIMIOJIHEHUE WM TPE3CHTAIlUs TPYHIIOBOI0 MCCIEA0BATEIBCKOTO MPOEKTa (KOH-
TPOJIbHOU pabOoThI);
- MOJITOTOBKA U MPE3CHTAIMS PEIICH3UN SMITUPHUUYECKON CTaThU

- IOATOTOBKA K HTOI'OBOMY TCCTHPOBAHUIO.

MeToauyeckue peKOMEHAALMH 10 YTEHHI0 KOHCIIEKTOB JIeKIMid, n3yye-
HHI0 OCHOBHOI M 1ONOJTHUTEJILHOM JIUTEPATYPbI

1. BHMMAaTENbHOE YTEHUE KOHCTIIEKTOB JICKIMK. ECIu Kakue-To BONPOCHl KOH-
CIIEKTa Ka)XXYTCS HEMOHATHBIMH, CJICAYET MOBTOPHO IEpeUYUTaTh KOHCIEKT. 3aIu-
caTh BOMPOCHI, KOTOPHIE OCTAITUCH HE TTOHATHBIMH TOCJIE MPOYTESHHUS KOHCIICKTA.

2. BHUMATEJIbHOE YTCHHE OCHOBHOM PEKOMEHIOBAHHOM JINTEPATYPHI, TIPH HE-
00XOIMMOCTH COCTaBJICHUE KOHCIICKTA IO MPOYUTAaHHOMY MaTepHuany. IlombITaTs-
Csd OTBETUTh Ha KOHTPOJIbHBIE BOIPOCHI, CIEAYIOIIHME IOCJIE COOTBETCTBYIOIIUX
pazaenoB y4eOHUKOB, YU4e€OHBIX MOcoOM. 3amucaTh BOMPOCHI, KOTOPHIE OCTAIUCH
HE TOHSATHBIMU IOCJI€ MPOUYTEHUS KOHCIEKTAa M OCHOBHOM PEKOMEH/IOBaHHOMW JIM-
TtepaTypbl. IIpm HEOOXOAUMOCTH OOpPaTUTHCS K JIONMOJHHTEIBHON JHTEpaType,
crpaBoyHHKaMH, ON-linenexmusM, crenaTh KOHCICKTHI. B ciydae, eciau dacth BO-

IIPOCOB OCTAJIaCh HC HOHﬂTHOﬁ, 3a/1aTb UX IIPCIIOAAaBaTCIIIO HA IMPAKTHUYCCKOM 3a-




HATHUH, JTAOOPATOPHOM pabOTe WM HA UHIMBUAYAIbHOW KOHCYJIbTAllUU, B MIPEAY-

CMOTPCHHOC I 9TOI'O0 BPCMA.

MeToauuecKkue peKOMEeHIAMH M0 PeIeHN IO 3a1a4

1. BHUMAaTEIbHO MPOYUTATh B MTPOPA00TATh KOHCIIEKTHI JICKIIHIA, OCHOBHYIO
U, TP HEOOXOAMMOCTH, JIOTIOTHUTEIBHYIO JINTEPATYPY.

2. [IpouynTaTh ¥ TOBTOPHO PEIIUTH 3a/1a4H, BHITOJHEHHBIC HA IPAKTHUSCKUAX
3aHSATHUSAX.

3. BHUMAaTEIBHO TIPOYHTATH YCIOBHE 3a/1a4, COOTHECTH ITOCTABJICHHBIC B 3a-
729y BOTIPOCHI C MaTepHAIIOM, H3YYCHHBIM Ha JICKIHUSX, IIPU YTCHUH OCHOBHOM 1
JIOTIOJTHUTEIIBHOM JINTEPATYPhI, a TAKXKE Ha MPAKTUICCKUX 3aHATHUAX, BBIJCIIUTh
OCHOBHBIC ATAITbl PEIICHUS 3a7a91 U BBITOJIHUTE UX. B cilydae eciiu cTyieHTy He
MOHSATHBI ITOAXOJIBI K PEICHUIO 3329, €My CIIeIyeT OOpaTUThCS 3a pa3bsICHCHU-
€M K TIPEeIToIaBaTel 0 Ha MPAKTUICCKOM 3aHITHH, JTa00paTOpHOU paboTe HiIu Ha
WH/IMBHIYILHON KOHCYJIBTAIINH, B TIPEyCMOTPEHHOE ISl 3TOTO BPEMH L.

IMpumepsl 3a7a4 1J1s1 CAMOCTOSATEIHLHOTO PellleHHUS
Paccmotpum momens AR(1) Y, = By + B1Yi_1 + u;. llpeamonoxum, 4TO
MIPOIIECC SIBJISICTCS CTAIMOHAPHBIMHU.
A) mokaxwure, uto E (Y;) = E(Y;_1);
B) mokaxwure, uto E(Y;) = By/(1 — B1).
MeTonuyeckue peKOMeHIAIMHI 10 BbINMOJTHEHH IO
NnpaKkTuYeckux 3aganui B Rstudio

1. BHUMaTEIbHO MPOYUTATh B TPOPA00OTATh KOHCIIEKTHI JICKIIHIA, OCHOBHYIO
U, TP HEOOXOAMMOCTH, JIOTIOJTHATEIBHYIO JINTEPATYPY.

2. [ToBTOpPHO BBHITIOJHUTH 3aIaHUS, PAHEE BHITIOJTHCHHBIC HA TJa00PAaTOPHBIX
paboTax.

3.BHUMaTeIbHO MPOYUTATh 3aJaHHME, COOTHECTH IOCTABJICHHBIC BOMPOCHI C
MaTepraIoM, H3y4CHHBIM Ha JICKIUAX, IIPH YTEHUHW OCHOBHOW W JIOTIOJIHUTEIIBHON
JUTEPaTyphl, a TAaK)Ke Ha JJA00paTOPHBIX paboTax; BBIICIUTHL OCHOBHBIC 3TAITbl BbI-

IIOJIHCHUA 3adaHUA, 3arpy3UTh B RI[aHHBIC u HGOGXOI{I/IMBIC JJIA BBIIIOJTHCHHA 3a-



JIlaHWS TIAKEeThl; HAMUCATh B RCKPUIIT, 3aMyCTUTD €ro BhlNOIHEHUEe. B cnydae oOHa-
PYKEHHUSI OIIMOKM BBITIOJHEHUS CKPUIITA MEPENPOBEPUTh CUHTAKCHUC, HAITUCAHUE
(byHKIMI, 00BEKTOB U T.I. 3alTyCTUTh BBHIMOJIHEHUE CKPUMTA MOBTOPHO. BrinucaTh
WJI SKCIIOPTHUPOBATH PE3YyJbTaThl BBHITIOJHEHHBIX 3aaHUi U3 R B OTAENbHBIN H0-
KyMeHT. COXpaHUTb CKPHIIT.

4. B ciydae eciau CTYJCHTY HE MOHSTHBI MOJAXO0Abl K BBITIOJTHEHUIO 3aJaHMUS,
eMy CJeayeT OOpaTUTHCS 3a Pa3bsICHEHHWEM K IIperojiaBaTesii0 Ha J1abopaTopHOU
paboTe WM Ha MHIAWBUAYAIHHOW KOHCYJbTAIUH, B MPEIYCMOTPEHHOE MJISI STOTO
BpeMS.

IIpumep 3aganus QJIsl CAMOCTOATEIbHOU PadOTHI:
3amanue 1.Mcnonb3ys npensiokeHHblE MEXOOBEKTHbIE AaHHbIE U R, RStu-

dio BeIOJIHKTE 3aIaHUS M OTBETHTE Ha CJIEIYIOIIUE BOIPOCHI:

No 3ajanue, BOIpocC

OneHuTe MOJETThb MHOYKECTBEHHOHM perpeccuu, BKIIIOYAIONIYIO 3aBUCUMYIO U 00BsIC-
HSIOIINE NIEpEMEHHBIE B JIOrapu(Max 1 B3aMO/ICHCTBHE MEX]ly HEPEPbIBHON U OH-
HapHOU IIEPEMEHHBIMH.

Haiinute 3HaueHue yrioBoro ko3dduunenta oObsICHIOMEH epeMeHHo! B jorapud-

1.1.
Max

12, JlaliTe HHTEPIIPETALMIO YIIIOBOTO KOA(pPHUIMEHTa 0OBACHSIOMIEH IEPEMEHHOM B JIoTa-
pudmax

13, HaiinuTe cranmapTHyo OMMOKY yriIoBOTO KO3 GHUIHEHTa 00bIACHSIONICH IEPEMEHHOM B
norapugmax

14, Haiinute t-ctatuctuky yrimoBoro ko3dduuuenTa oObsCHSIONMEH epeMeHHO! B Jiora-
pubmax

15 Crenaiite 3aKkII0Y€HUE O CTATUCTHYECKON 3HAUUMOCTH YTIIOBOTO KO3(HUIIHEHTa 00b-
SCHSIOIIEH NepeMEeHHOH B Jorapudmax

16 Cnenaiite 3akatoueHue 00 SKOHOMUYECKOH 3HAUUMOCTH YIJIOBOT0 Kod(duineHTa 00b-

SCHSIONIEH NepeMEeHHOH B orapudmax

2.1. | Haiigure 3naueHue yriaoBoro kosg¢uirenta OuHapHor 0ObsICHAIONIEH epeMeHHON

JlaliTe HHTEPIPETALHUIO YIIOBOTO KO3 uIireHTa OnHapHOM 00BICHAIONIEH TepeMeH-

2.2. .
HOM

23 Haiigure CTaHAAPTHYIO omuOKy yrioBoro ko3dduurenta OuHapHOM 0OBICHSIOMEH
NepEMEHHON

o4 Haiinute t-ctatuctuky yrimoBoro ko3dduunenTa oObsCHSIONMEH epeMeHHO! B Jiora-
pudmax

25 CrenaiiTe 3aKkII04€HUE O CTATUCTHYECKON 3HAYUMOCTH YTIIOBOTO KOo3(duirenTa ou-
HapHOM 0OBSACHSIONIEH TepeMEHHOM

26 Cnenaiite 3akatoueHue 00 SKOHOMUYECKOH 3HAYMMOCTH YIJIOBOro Ko3dduuueHTa 6u-
HapHOM 0OBSICHSIONIEH TepeMEHHOM

31 HaiinuTe 3HaueHue yrioBoro ko3dduireHTa 00bICHSIIOMEH TepEMEHHOM, OTpaXKaromen
B3aMMO/ICHCTBHE MEX Iy HENPEPhIBHON M OMHAPHON NIepEMEHHBIMH

32 JlaliTe HHTEPIIPETALMIO YIIIOBOTO KO3 PHUIIMEHTa 00BACHSIOMEH IepEMEHHOM, OTpa-

KaroIeH B3aMMOJICHCTBHE MEX]Ty HEPEPHIBHON U OMHAPHOM NMEepeMEHHBIMU




Haiinute t-ctatuctuky yrioBoro ko3d@uuneHTa 00bsICHSIONIEH TepeMeHHOM, OTpa-
Karolel B3anMOJICHCTBHE MEXy HENPEPhIBHON M OMHAPHOM IepeMEHHBIMU

3.3.

Crenaiite 3aKkII04€HUE O CTATUCTHYECKON 3HAUUMOCTHU YTIIOBOTO KO3 HUIHEHTa 00b-
3.4. | scHsIOIEH TIepEMEHHOM, OTpaXKAIOIIeH B3aUMOJCHCTBHE MEXITY HEPEPHIBHOMN U OU-
HapHOU NEPEMEHHBIMU

4 | BpImoJHMTE TECT HA COBMECTHYIO 3HAUUMOCTD 3 0OBSICHAIOUINX MEPEMEHHBIX

4.1. | Haligure sMnupudeckoe 3HaueHue F-crarucrtuku

4.2. | Cuenaiite 3aKII0YEHHE O COBMECTHOM 3HAYUMOCTH

MeTonnyeckue peKOMEHIANNH MO BLINOJIHEHUIO U MPe3eHTAIUH IPYNIOBOI0
HCCJIeI0BATEIbCKOI0 MPOeKTAa (KOHTPOJIbHOI padoThl)

['pynmoBoii ucciaeaoBaTeNbCKU NPOEKT (KOHTPOJIbHASL pab0Ta) BBIMOIHSET-
csa rpynnoit u3 3-5 crynenroB. Kaxnas rpynma CTyJEHTOB BBIOMpAEeT OJHY U3
MPEVIOKEHHBIX TEM HCCIIEI0BATENbCKUX MPOEKTOB. BhIMoMHEeHNE HUccieI0BaTelNb-
CKOI'0 MPOEKTa MPEANnoaaraeT BhIIIOJTHEHNE CIEYIONUX 3TANOB:

1.coop cmamucmuyeckux oanHwix, HEOOXOIUMBIX JISI BBIITOJIHEHUSI MPOECK-
Ta. OCHOBHBIM HCTOYHUKOM CTAaTUCTHYCCKUX JAHHBIX SIBISIIOTCS OOIIETOCTYITHBIE
Marepuaibl Pocctata mo poccuiickum pernoHam. MUHMMAaIbHBIA HA0Op JTaHHBIX
JUISl BBITIOJIHEHUSI HCCIIEIOBATENIBCKOTO MPOEKTa MO POCCUUCKUM PEruoHaM J0J-
KE€H BKJIIOYATh OJIHY 3aBUCUMYIO IEPEMEHHYIO U YEThIPE OOBSICHAIONIUX MTEPEMEH-
HBIX, B T.4. OJIHy OMHApHYIO ((haKTOPHYIO) OOBSICHSIONIYIO TTepeMeHHy0. J[anHbIe
JOJDKHBI OBITH TIpEJCTaBlICHBI B opmate XISXwmm CSV. daiinn ¢ JaHHBIMH TaKKe
JOJDKeH coaepxarh code-book, Bkimrouaronuii B ce0st KpaTKue ¥ MOJTHBIC HA3BaHUS
NEPEMEHHBIX, CIMHUIIBI U3MEPEHUS U MTOJTHOE HANMEHOBAHNE NCTOYHUKA TAHHBIX.

2.Hanucauue cKpunma, COAEPKaIEro dTarbl aHAINW3a JTAHHBIX, UX BH3Yyalld-
3aIMI0 M PE3YNIbTaThl PETPECCUOHHOTO aHANM3a: 3arpy3ka JaHHBIX U3 (aiina; pac-
YeT OMHCATENbHBIX CTATUCTKH, TUCTOTPAMMBI PACTIPECICHHS TTEPEMEHHBIX, THha-
rpaMMbl PACCEUBAHUS Map NEPEMEHHBIX, KOPPEISIIIIOHHYIO MATPUITYy TIEPEMECHHBIX;
JIUarpaMMy PacCeMBaHUS W PETPECCHOHHYIO MPSIMYIO ISl 3aBUCUMON U 0OBsC-
HSIOIIEH TEePEMEHHBIX; OILEHKY (Kod(DUIMEHTh, CcTaHAapTHBIE OMMOKH, -
CTaTUCTHKHU, R2) mapHO# perpeccuu, OleHKY MHOECTBEHHOU perpeccun 0e3 Ou-
HApHOUW OOBSICHSIONICH MMepEeMEHHOM, OIICHKY MHOYKECTBEHHOW ¢ OMHApHOU Iepe-

MEHHOM, OIIEHKY MHOXECTBCHHOUN ¢ OMHAPHOW MEpPEeMEHHON U TIPOU3BEICHUEM OHU-



HAapHON M KOJIWYECTBEHHOW OOBSICHSAIOMIMX MEPEMEHHBIX; BBIBOJ PE3YJIbTAaTOB B
TabauIy.

3. IOJITOTOBKA NUCbMEHHO20 omyema TI0 TPYIIIOBOMY HCCIEA0BATEIbCKOMY
npoekTy (5-10 cTpaHmIl), BKIIOYAIOIIET0:UCCIEA0BATEILCKII BOIIPOC, €r0 MOTH-
BalIMIO; OMKHCAHUE UCIIOJIb3YEMbIX JAHHBIX U UX UCTOYHHUKOB, B T.4. Ta0muil Ne 1 u
2, a TakKe THCTOrpaMMbl PACHPEICIICHUS] 3aBUCUMBIX MEPEMEHHBIX, KOPPESAIIH-
OHHOM MaTpulibl; CIEHUPUKALINIO MOAEIH, €€ onucaHue, (GOpMyJIUPOBKY HYJIEBOM
U albTEPHATUBHOW TUIIOTE3; PE3yJbTaThl TECTUPOBAHMUS, CBEJCHHbBIE B Ta0IUILy 3,
BKJIIOYAIOIYIO OIIEHKY 4YeThIpeXx crnenuduranuid, Ko3pPUIueHTsl, UX CTaHAapT-
HbIe ommOKH, t-cTaTncTku, R2; 00CyXaeHne pe3yabTaTOB OIEHUBAHUS M UHTEP-
npetanusa Ko3pPUIUeHToB, B T.4. KOA()PUIHUEHTOB IIpU OMHAPHON MepEeMEHHOU U
€€ MPOU3BEJICHUU C KOJIMYECTBEHHOM MePEMEHHOI1; 0011K1e BBIBObI IO UCCIEA0BA-
TEIBCKOMY MPOEKTY, KaK MOTYyYECHHbIE PE3yJIbTaThl COOTHOCATCS C UCCIIEI0BATEb-
CKMM BONpPOCOM. B mpuioxxkeHue K OTYETy IO HCCIEA0BATEIBCKOMY IPOEKTY
JOJIKHBI OBITh BKJIIOUEHBI COde-D00K u ckpumT.

Ta6muna 1. [lepemeHHbIE M HCTOYHUKHU JTAHHBIX

Kpatkoe Ha- | [lonHoe HanmeHOBaHue, omnpenene- | En. HcTounuxk
MMEHOBAaHUE HHE IEPEMEHHOMN W3M.
TIEPEMEHHOU
Ta6auna 2.0nucarenbHbIe CTATUCTUKH
Kpatkoe Kou-Bo
HGHMCHO- | HAOMONC- | \pony | Median | Min Max SD
BaHUE TIe- HH,
pEMEHHOU N
Tabnuia 3. Pe3ynbTaThl OLIeHUBaHUS
HaumenoBanune Mogaens 1 Mogens 2 | Mogens 3 | Mogens 4
TIEPEMEHHOU
..... B B B B
(se(B1) (se(B1)) (se(B1)) (se(B1)
] ] ] ]
2 2 2 2
(se(B2)) | (se(B2)) | (se(B)) | (se(B))




|t |t |t |t

R2

4, monaroroBkanpezenmayuu pokiana (PowerPoint, TeX) u ero 3amura.
[Ipe3enTanus q0DKHA BKIIIOYATH CICAYIOININE CIIAl/Ibl: HA3BAHHUE MPOCKTA, MCCIIC-
JIOBATEIIbCKUI BOMPOC, MOTUBAIIHS MPOEKTA, TECTUPYEMBIE TUIIOTE3bI; HCTIOIb3Ye-
MBbI€ JJAaHHBIC ¥ WX OMMCAHUE, BU3yIH3AIUs; CICIIU(PUKAIASI MOICIIH; PE3yIbTaThl
olleHMBaHUs (B OJHOU Ta0iuIE), UX BU3yalIu3alus; 3aKiatoueHue. Bpemsa Ha mpe-
serranuio — 10-15 muHyT, KOMMaecTBO cnainos — 10-12.

Takum 00Opa3om, UTOTOBBIN MAKET MOKYMEHTOB JIJISi OIICHUBAHUS JTOJDKEH
BKJTt0UYaTh: (aitr (.CSV,.XISX) ¢ maHHBIMU U WX ONMUCaHUeM, CKpunT R, daiii ¢ oTde-
toMm 110 nipoekty (.doc, .docx, .pdf) u GymakHbIi BapHaHT OTYETC MPHIOKCHUSIMH,
a Takxke mpe3eHtamnus npoekta (.ppt, .pptx, .pdf).MakcumaibHOE KOTHYECTBO Oal-
JIOB 32 MCCJIEIOBATENILCKUM MPOEKT: 25 0amioB. 3a HECBOEBPEMEHHOE MPEIOCTAB-
neHue maketa qokymeHToB — mrpad 10 Gamnos. [Ipu He paboTsmiem ckpurre —
OaJTel 32 aHAJIM3 W BU3YaJW3AIMIO JAHHBIX, @ TAKXKE 33 PE3yIbTaThl OICHUBAHUS
Moened HE HAUUCISIIOTCS.

IIpumepsl TeMBbI TPYNNOBBIX HCCJAEI0BATEILCKUX MPOEKTOB (KOH-
TPOJIbHBIX padoT):

1. CMepTHOCTH U AOXOMBI HAceJIeHus B poccuiickux peruonax B 2010-2015
rogxy

2. MajieHueckasi CMEpTHOCTh M PacXoibl OIOJKETa Ha 3[paBOOXpPAHEHUE B
poccuiickux pernonax B 2010 rony

3. [IpecTymHOCTh ¥ SKOHOMUYECKUN POCT B poccuiickux pernoHax B 2010-
2015 romer.

4, Murpauus 1 10X0/ibl HaceJIeHus B poccuiickux peruonax B 2010 roay

5. PoxxgaeMoCTh U JOXOJIbl HaceJIeHUs B poccuiickux perrnonax B 2010 roay

6. Onenka nByx(hakTOPHOW MPOU3BOACTBEHHON (DYHKIIMM SKOHOMHUKH POC-

cuiickux pernoHos B 2010 roxy.




7. Ouenka TpexpakTOpHON MPOU3BOJCTBEHHON ()YHKIIMU CEIBCKOTO XO3sIH-

CTBa poccuMcKux peruoHoB B 2010 roxy.

8. DKOHOMHYECKHI POCT ¥ MHBECTHIIUU B POCCHUCKUX perumonax B 2010-

2015 roaer.

9. DKOHOMUYECKHI POCT W WHHOBAIIMA B POCCHMCKUX pernoHax B 2010-

2015 ronpl.

10. DKOHOMHYECKHI POCT M Ka4eCTBO YEIIOBEUECKOTO KamuTalla B POCCHH-

ckux peruorax B 2010-2015 roxawr

11. IlpecTynHOCTh ¥ Ka4€CTBO YEJIOBEUECKOTO KamuTajla B POCCUUCKHUX pe-

ruoHax B 2010-2015 roxael.

KpnTeplm OLICHKHA TI'PYHINOBOIro MCCJICA0BATCIbLCKOI0 IIPOCKTA (KOH-

TPOJILHOM PadoThI):

Otansl paboTh

Kputepuu oneHku

Bamnel

COop maHHBIX

@aiin ¢ 5-10 IepEMEHHBIMU, PEIEBAHTHBIMU UCCIIEN0BATEIBCKOMY
BOMNPOCY, B T.4. OJIHA OMHApHAas

Code-book B ¢aiine ¢ mepeMeHHBIMU

AHanus u BU-
3yanu3anus
JTAHHBIX

Ckpunt: OnucarenbHble CTATUCTUKU EPEMEHHBIX

Ckpunt: I'ncrorpammel pacnpeneneHusi IEPEMEHHBIX

Ckpunt: KoppensaiuonHas maTpuna

Ckpunt: JluarpaMMsl pacceMBaHus

Ckpunt: PerpeccuoHHast TMHUSL C JIOBEPUTEIbHBIMU HHTEpPBAJIAMU
Ha JMarpaMme pacCeMBaHus I KIOYEBOr0 perpeccopa

A I

CkpunTt: OdopmueHue (MOAMUCH OCEH, TEPEMEHHBIX )

O1enka Moje-
JIell ¥ uX UH-
TepIpeTanus

Ckpunt: Onenka 4-x Mmopenel (ko3(h(UIMEHTHI, CTaHIApTHBIC
omuOKku,t-cTaTUCTHKHU, R2, KOJIMYEeCTBO HAOIFOACHMI)

CKpHUIIT: BBIBOJ PE3yAbTATOB OIEHKU 4-X MOJeNel B OJTHOU Tabmu-
e

Otuer: MHTEpHpeTanusi yrioBoro Kod(pQHUIMEHTa YUCICHHBIX IIe-
PEMEHHBIX

Otuer: MHTEpHIpeTaNus YrioBoro koddduumenra GMHapHOU mepe-
MEHHOU

OTueT: UHTEpIIpETAIUs YroJIOBHOTO Ko3(duiimenTa npou3BeaeHus
OMHAPHOM M YHCICHHOM NEepeMEeHHBIX

Oruer: PE3YyIbTaThbl TCCTOB I'MIIOTE3bI, BHIBOA O CTaTUCTUYECKOMN U
SKOHOMMYECKOM 3HAUNMOCTHU O6’b$ICH5IIOH_II/IX TMCPCMCHHBIX

IIuceMeHHbBIN
OTUET

Ortuer: MccnenoBaTeslbCKHi BOIIPOC M TECTUPYEMBIE THIIOTE3BI

Oruer: MOTI/IBaI_[I/IH HCCICOOBaHUA

Ortuer: Onucanue U 00CYKJICHUE UCTIOJIb3YEMbIX MTEPEMEHHBIX

Otuet: BeIBOJIBI U 00CYXKICHNUE OTPAaHUUYCHHUI UCCIIE0BATENIBCKOTO
IIPOEKTA

PRk

Otuer: Odopmiienue, noanucu Tabiaui u rpaukos, pacmnuppoBKa




Otansl paboTh Kpurepun onenku bael
(dhopMyI, ICHOCTH U3JIOKECHUS
[IpesenTamnus u | BeimosnHeHne TpeboBaHMIA MO CONEPKAHUIO CIANWJIOB 1
OTBETHI HA BO- | YUTAaeMOCTh CaiiloB, SICHOCTh M3JI0KEHUSI, HE NEPETrpyKEHHOCTh 1
IIPOCHI TEKCTOM
BrinonHenue TpeboBaHMs IO BPEMEHHU MPE3EHTALUN 1
OTBeThI Ha BONPOCHI 2

Bcero 6a10B 3a «IIpoekT» 25

MeTtoanyeckue peKOMEH/IAlMHU M0 MOAT0TOBKA PelleH3UU IMIIUpHuYe-
CKOHM cTaTbhbH (3CCe) U ee NMpe3eHTANUMN.

Penensnss >Mnupu4eckod CTaTbu TOTOBHUTCS TPYNIIOW W3 3-5 CTYyAEHTOB.
Kaxnmas rpynmna cTyZeHTOB BbIOMpAET OAHY U3 MPEJIOKEHHBIX cTareil. Peniensus
Ha CTaThIO CHayaja BBIMOJHSAETCS B MUCbMEHHOM BUJE (3-5 cTpaHull), a 3aTeM Jie-
naetcs ee mpe3eHTanus. JmutenpHOCTh Tipe3enTtanuu — 10-15 munyT, 10-15 cnaii-
TOB.

PeneHn3usi B nMCbMEHHOM BH/I€ J0JI2KHA BKJIKYATh B cels:

1. UccnenoBaTenbCKuii BOIPOC, HA KOTOPBIA OTBEYAIOT ABTOPHI CTATHH;

2. MoTtuBanus uccienoBaHus (mo4emMy HCciae0BaTeNbCKUI BOIPOC BaXKEH );

3. Kakue naHHbIe aBTOPBI UCITOIB3YIOT ISl OTBETA HA UCCIEA0BATEIBCKHI BOIIPOC,
UX KpaTKasl XapaKTEepPUCTUKA;

4. Kakue runoressl TECTUPYIOTCS B CTaThE;

5. Kakue ucnonb3yroTes crenrupuKauy MoJesIed 1 MeTO bl OIICHUBAHUSI;

6. OCHOBHBIE pe3yJbTAThl, IOJTYYEHHbIE aBTOPAMH.

/. B 4eMm coCTOST CUIIbHBIE CTOPOHBI CTAThHU, YTO MOHPABUIIOCH U ITOYEMY;

8. B ueM cocTosT ciiadble CTOPOHBI CTaThH, MOKA3aJUCh JIM BBIBOJIBI CTAThU HEyOe-
JIUTEIIbHBIMU U II0YEMY.

9. Pemiena nu, Ha B3TJISA] aBTOPOB PEIEH3UM, MPOOJIeMa SHIOTEHHOCTH B CTAThHE,
ecnu nmpobJieMa He pelieHa, TO B YeM OHA COCTOUT.

10. Kakue nomosHUTENbHBIE KOHTPOIHPYIOIINE TMEPEMEHHbIE WA TECThl MOTYT
NPEJIOKUTh PEIEH3EHTHI ISl TOTO, YTOOBI BBIBOJBI CTaThbU CTaju Oosiee yOemu-
TEJIbHBIMU.

11. O01ee 3aKiI0UCHHE PEIICH3EHTOB O CTAThE.




HIJCSCHTaIII/Iﬂ PECUCH3UNA T0/IZKHA BKIIOYATDb:

1. HazBanue ctatou (1 cnaiin);

. Uccnenoarenbckuii Bonpoc (1 crnaiin);

. MotuBanus uccinegoBanus (1-2 cmaiiga);

. Tectupyemsbie runotessl (1 cnaiin);

. [laHHbI€, HCTIONB3YEMBbIE JJIs1 TeCTUpOBaHus runores (1-2 cnaiiga);

. OcHoBHBIE pe3ynbTaThl (1 -2 cnaiiga);

. CunpHble cTopoHsl (1 cnaiin);

2
3
4
5
6. bazosas cnenmnduxanms (1 cnaiin);
7
8
9

. Cnabpie croponsl (1-2 cnaiiga);

10. IIpennoxenus u pekomennanuu (1-2 cnaiina).

Kpurepuu oueHku peneH3suu sMnupuieckoi crarbu (Penensus):

Otansl paboTh Kputepun oneHku bael
[TnceMenHas HccnenoBarenbCKuil BOIpPOC 2
peLeH3us MoTuBanus 1

TecTtupyeMble THIIOTE3bI 1

XapaKTepUCTUKA MCITIOIb3YEMbIX JJAHHBIX 1

Vcnonbp3yemMble METObI TECTUPOBAHUS 2

OCHOBHBIE PE3YIbTATHI 1

CuibHbIE CTOPOHBI CTaThU 2

Cnalble CTOPOHBI CTaThU 2

O6cyxaeHne npooaeMbl SHAOTE€HHOCTH B CTaThe 2

PexkomMeH narun 2

[Tpe3enrarus CoOTBETCTBHE PEKOMEHIOBAHHOM CTPYKTYpPE MPE3CHTAINH 2

(crmaipl) YuTaeMOCTh CIaiIoB, ICHOCTh, HE MEPErPYKEHHOCTh HH(OpPMAIIH- 2
en

IIpezentanus | BelgepskaH peryiaMeHT BbICTYIUICHUS 1

(mpencrasnenue | Jloknan, 6€3 OOPhI HA HAITMCAHHBIA TEKCT 2

u juckyccus) | OTBETHI Ha BOIPOCHI 2

Bcero 6a/110B 3a «Penen3uio» 25

HpI/IMeprZ)MHI/IpI/I‘IeCKI/Ix crareu AJIA pasﬁopa H NOATOTOBKH PCUCH3INU

(3cce):

1. De Gregorio J., Guidotti P. E. Financial development and economic

growth //World development. — 1995. — T. 23. — Ne. 3. — C. 433-448.




2. Alesina A. et al. Political instability and economic growth //Journal of
Economic growth. —1996. - T. 1. — Ne. 2. — C. 189-211.

3. Knack S., Keefer P. Institutions and economic performance:

Cross country tes
tics. — 1995. — T. 7. — Ne. 3. — C. 207-227.

4. Helliwell J. F., Putnam R. D. Economic growth and social capital in Italy
/[Eastern economic journal. — 1995. — T. 21. — Ne. 3. — C. 295-307.

5. Acemoglu D., Johnson S., Robinson J. A. The colonial origins of compar-
ative development: An empirical investigation /American economic review. —
2001. - T.91. — Ne. 5. — C. 1369-1401.

6. Djankov S., McLiesh C., Ramalho R. M. Regulation and growth
/[Economics letters. — 2006. — T. 92. — Ne. 3. — C. 395-401.

7. Mauro P. Corruption and the composition of government expenditure
/lJournal of Public economics. —1998. — T. 69. — Ne. 2. — C. 263-279.

8. Grier R. The effect of religion on economic development: a cross national
study of 63 former colonies //Kyklos. — 1997. — T. 50. — Ne. 1. — C. 47-62.

9. Barro R. J. Economic growth in a cross section of countries //The quarter-
ly journal of economics. — 1991. — T. 106. — Ne. 2. — C. 407-443.

MeToauueckue peKOMEeHIAUMH MOMOATO0TOBKE K UTOTOBOMY TeCTHPOBA-

HUI0
[ToaroroBka Kk UTOrOBOMY TECTUPOBAHUIO MPEIOJIATAET IOBTOPEHUE TEOPE-
THUYECKOTO MaTepuaa, IOBTOPHOE PENICHUE 3a7a4 W BBITIOJHEHUE 3a/IaHU, paHee
pEIIEHHBIX W BBHIMOJHECHHBIX Ha MPAKTUUYECKUX 3aHATHAX U JIAOOPATOPHBIX pado-
Tax, a TAKKE B pPaMKaX CaMOCTOSTEIBHON paboThl. TUIIOBBIE 3aMaHUs IS UTOTO-

BOT'O TECTHUPOBAHUS MpUBEAEHBI B [Ipriioxennn 2.

[Tpunoxenue 2
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Hacmopt ®OC

Koa u ¢popmympoBka komme-
TeHUHH

Jranbl GOpMUPOBAHMUS KOMIETEHIMH

I1K-11 - ciocoOHOCTBIO aHATH-
3UpPOBATh M UCIIOJIb30BATh Pa3-
JUYHBIE UICTOYHUKH HH(pOpMa-
WU JJ1s1 TPOBEJCHHS S3KOHOMHU-
YECKUX PacueToB

METO/Ibl PErPECCUOHHOTO aHAJIN3a BPEMEH-
HBIX PSJOB, B T.4. OCHOBHBIE IIPEANIOCHUIKU
3Haer u orpannuenuss MHK nis BpeMeHHBIX psi-
J0B.

OLICHUBATh PETPECCUOHHBIE MOJEIN Bpe-
MEHHBIX PAI0B, HHTEPIIPETUPOBATH pe-
Ymeer 3yJbTaThl PErPECCHUM, TECTUPOBATH TMIIOTE-
3b1 C UCIOJIb30BAHUEM BPEMEHHBIX PAIOB

MCTOAaMU PETPCCCUOHHOTO aHalin3a Bpe-
MCHHBIX pAAO0B MJIA NPOBCACHUA SKOHOMU-

Bnaneer
YECKHUX pacyeTOB
METO bl IIPOrHO3UPOBAHUSA COLIUAIBHO-
SKOHOMHUYECKHX II0KA3aTEIIEH C UCIIONB30-
3Haer BaHUEM PETPECCHOHHOTO aHaJIK3a, B T.4.
ARIMAu ADLwMmoneneit
I1K-12 - cnocoGHOCTBIO COCTaB- AcIaTh MPOrHO3kI COLMAIBLHO-
JIATh IPOrHO3 OCHOBHBIX COLIM- SKOHOMMYECKHUX MOKAa3aTeNIeH ¢ UCIOIb30-
aJIbHO-3KOHOMHUYECKHUX MMOKa3a- Ymeer BAHHUEM PETPECCHOHHBIX MOJEIIEN BPEMEH-
TCJICU ACATCIIBHOCTH IIPCATIPH- HBIX psg0B, B T.4. ARIMAu ADLmonenei
SITUSL, OTPACiId, pErHOHa U KO-
HOMMKH B LETIOM METOJaMU PErPECCUOHHOI0 aHAIN3a Bpe-
MEHHBIX PAIOB JUISL IPOBEACHUS DKOHOMH-
YECKUX pacdyeTOB U (POPMHUPOBAHUA IIPO-
Bnaneer p bopmup p

THO3HBIX OLICHOK COIIMaJIbHO-
SKOHOMMYECKHUX IOKa3aTeaeh

ITK-13 - cnocoOHOCTHIO UCIIOJIb-
30BaTh COBPEMEHHBIE METObI U
MHCTPYMEHTBI UCCIEIOBaHUs CO-
IHUATBHO-?KOHOMHUYECKHUX TPO-
1IECCOB, CPAaBHUTEIHHOTO aHAIH-
3a HAaIlMOHAJILHBIX MOJEIICH DKO-
HOMMKH

METO/Ibl PErPECCUOHHOIO aHaJIN3a, B T.4.
OCHOBHBIE MOJIETIH BPEMEHHBIX PSAJIOB,
3uaer ARIMA, ARCH, ADL; ocHoBHBIE TIpero-
ChlIKU U orpannuenuss MHK

BbIOpaTh crenu(pUKALNI0 MOJECTH U METOT

OILICHHUBAHU, OLICHUTH IIapaMCTPhI U BbI-
YmMeer o » Ol p p

IMOJIHUTB TCCThI, JaThb UX UHTCPIIPCTALIUTIO

METOJaMU PETPECCHOHHOI0 aHaIN3a Bpe-
MEHHLIX PSAA0B IS IPOBEACHUS dIMIIUPU-
Bnaneer YEeCKHUX HUCCIIETOBAHUI COIMAILHO-
SKOHOMHYECKUX IIPOLIECCOB




No | KonTponupyembie Konbt 1 3Tamnst OueHouHble cpeAcTBa
paszaensl / TeMbl ¢dbopmMupoBaHus TEKYIIH KOHTPOITh IIPOMEKYTOU
n/ M CLUUTUTHHBI KOMIIETECHIIU I Hast
| aTTecTauus
Paznen 1. DxoHOMeETpHKa MEKOOBEKTHBIX TAHHBIX
3HaeT [TP-1 (Tectreopernueckuit)
BBejIeHne B yMeeT ITP-1 (Tect B RStudio)
1 MCTIUTUTHHY NK-11 Mppaneer ITP-1 (Tect B RStudio),
[1P-9 (ITpoexkr),
I1P-13 (Penien3usn)
3HAeT [1P-1 (Tectreopernueckuit)
. yMeeT ITP-1 (Tect B RStudio)
2 Mogens mapHoi IK-11 -
perpeccu BJIQJICCT ITP-1 (Tect B RStudio),
T1P-9 (ITpoekr), PelTHHIOBBIE
ITP-13 (Peren3us)
—— MEpOTPHUATHS
MHO3KeCTBeHHAS 3HACT I1P-1 (TecTtreopernueckuil)
(MHOTOdAKTOP- yMeeT ITP-1 (Tect B RStudio)
3 | Hasi) nMHelHas NK-11 Mgnaneer ITP-1 (Tect B RStudio),
perpeccuoHHas ITP-9 (IIpoexr),
MOJCJIb I1P-13 (Penien3usn)
TecTHpoBaHHe 3HAET I1P-1 (TecTtreopernueckuil)
TUIOTE3 B MOJICTH yMeeT ITP-1 (Tect B RStudio)
4 | muoxectsennoit | [K-13  Mpyareer ITP-1 (Tect B RStudio),
perpeccuu ITP-9 (ITpoexkr),
I1P-1 (Peuen3us)
Pa3nen 2. DxoHOMETpHKa BPEMEHHBIX PSI0B
Bsenenue B 3HaeT I1P-1
SKOHOMETPUYECK yMeeT I1P-1
1 | mi aHamms NK-11 gpaneer I1P-1
BPEMEHHBIX
psioB
CranuoHapHOCTb 3HAET I1P-2
o |1 c1a003aBUCH- K-13 | ymeer TIP-2
MBbI€ BpEMEHHbBIE .
psTBI BIIAjIeeT [1P-2 Pelitunrosslie
Cepuiinas koppe- 3HAET I1P-3 MEPOTIPHATHA
cxeacTusHoCTH & yweer H1P-3
3 PErpeccHOHHOM MK-13 Forancer I1P-3
aHaJM3e BPEMEH-
HBIX PSIIOB
OCHOBBI TIPOTHO- 3HACT I1P-4
4 |3HPOBAHMAHA OC- | o 1o [ymeer TIP-4
HOBE perpeccu-
OHHBIX MOJIEJIeH BIIaaccT [1P-4




Kox u popmy-
JIMPOBKA KOMIIe-
TeHIMH

Irtansl (OPpMHPOBAHHA KOM-

NMEeTCHIINHU

Kpurepnu

IToxka3zaTenan

IIK-11 - crioco6-
HOCTBIO aHAIH3H-
POBaTh U UCTIONB-
30BaTh pas3iny-
HbIE HICTOYHHUKH
WH(POPMALTUH IS
MPOBENICHUS KO-
HOMHYECKHUX pac-
9YETOB

3HaET
(mopo-
TOBBII

YPOBEHB)

METO/Ibl perpec-
CHOHHOT'O aHAJIU-
3a, B T.4. MOJIEIHU
IIApHOM U MHO-
KECTBEHHOU per-
peccun, MHK,
€ro MpeArochLI-
KU U OrpaHuye-
HUs

3naer MHK, npen-
MTOCHUTKH U OTPaHHU-
YEHUS €r0 UCIIONb-
30BaHUsI, 3HAET, KaK
OlLlEHUBAOTCATIApa-
METPBI MOJICIH, Ka-
YECTBO €€ MOATOH-
KH, CTAHJIaPTHHIC
OIIIMOKH, 3HAET CTa-
THCTHYECKUE TECTHI

— 3HAET, KaK OL[EHUBAIOTCS
napameTpsl MHK
— 3HAeT NPeNNOChIIKH

MHK;

— 3HAET, KaK OLlEHUBAETCs

Ka4yeCcTBO MOT'OAKH MOJEIN

— 3HAET, KaK OLlEHUBAETCs
SER,

— 3HAET, KaK OLCHUBAIOTCS
CTaHJAapTHBIC OMIMOKH KO-
3¢ PULHEHTOB;

— 3HAET CTaTUCTUYECKUE
tecThl (I u F TecTsr)

— 3HAET, KaK CTPOsITCs J0-
BEpUTENbHBIC HHTEPBAIBI.

yMeeT
(mponBu-
HYTBHIH)

OIIEHUBATb MOJIE-
JIY ITapHOU U
MHOKECTBEHHOM
perpeccun MHK,
UHTEPIPETUPO-
BaTh Pe3yJIbTaThl
perpeccuid, Tec-
TUPOBATH TUIIO-
T€3bl HA MEKOOB-
€KTHBIX JIAHHBIX

3naer MHK, npen-
MOCBUIKUA U OTpaHU-
YEHHS €r0 UCIIOJIb-
30BaHUS, yMEET
OIICHMBATh U MH-
TEPIPETUPOBATH
MOJIEJIH, BBIIIOJ-
HATH CTaTUCTHYE-
CKHE TECThI, ICIIaTh
3aKJIIOUCHUS

— yMeeT OLEHHBATh K03 (-
(ULMEHTHI TAPHOK U MHO-
KECTBEHHOW perpeccuu,
HWHTEPIPETUPOBATD UX;

— yMeerT oleHuBaTh R2
— yMeeT OlIEHUBATh CTaH-
JapTHBIE OmHOKU KO3 (-
(PUITMECHTOB;

— yMeeT OLEeHUBATh -
CTaTUCTUKHU M JJOBEPUTEIb-
HbIC HHTEPBAJIbI, ACNATh
BBIBOJ O CTaTUCTHYECKOM
3HaYMMOCTH KO3 PHULIKECH-
TOB; YMEET, BBIMOIHSATD
TECT Ha COBMECTHYIO 3Ha-
YUMOCTh U JIe1aTh HE ero
OCHOBE 3aKJIIOUCHUE

BJIaseeT
(BBICOKHMIA)

METO/aMHU Per-
PECCHOHHOTO
aHaJM3a Me-
KOOBEKTHBIX
TAHHBIX IS TIPO-
BEIECHMS DKOHO-
MUYECKUX pacue-
TOB

3naer MHK, npen-
MTOCHUTKH U OTPaHU-
YCHUS €ro UCIIOJb-
30BaHUs, yMEET
OLICHUBATh UMHTEP-
MIPETUPOBATH MOJIC-
JY, IeNaTh UX JH-
arHOCTHKY, OCYIIIe-
CTBJIATH BEIOOD
perpeccopoB u crie-
nuduKanui, Boi-
MIOJTHAThH CTATUCTH-
YEeCKUe TECThI, Jie-
JIATh 3aKITIOYECHUE

— 3HAeT NPEeNNOChUIKH U
orpannuennst MHK;

— yMeeT OlLIEHHBATh Mapa-
METPBI MOZACIH U AaBaTh
WX UHTEPIIPETALHIO;

— yMeeT BBINIOJHSTD CTa-
TUCTHYECKUE TECTHI U JIe-
JIaTh 3aKIIIOYCHMS;

— YMeEeT OCYIECTBIIATh
JMAarHOCTUKY MOJENeH;

— yMeeT CpaBHHBATh MO-
JIeNTd U JIeNaTh BBIOOp per-
peccopoB u crenudukanuit




Kox u popmy-
JIMPOBKA KOMIIe-
TeHIHH

Irtansl (OPpMHPOBAHHA KOM-

NneTeHI N

Kpurepnu

IToxka3zaTenan

[MK-12 - cioco6- | 3Haer METO/IbI TPOrHO3H-
HOCTBIO COCTaB- pOBaHUs COLIUATIb- -3HACT OCHOBHBIC
JISTH HPOTHO3 OC- HO- MOJIETTU BPEMEHHBIX — 3HaeT: AR, MA, ARI-
HOBHBIX COLIH- SKOHOMHUYECKHX PANOB; 3HACT KaK MA, ADL MOACIH
albHO- nokasaTelneii ¢ nc- | CTPOATCS TodeuHple | — 3HACTTECT ['peiirkepa;
SKOHOMHUYECKUX IOJIb30BAHUEM U UHTCPBaJIbHBIC ~ SHACT KAk BhITHCHAIT oA
ommOku nporuoza (MSFE,
rokasaTesnei aes- PErpecCuOHHOr0 HIPOrHO3BI, KaK RMSS)
TEIBbHOCTH MPEI- aHalu3a, B T.4. OLICHUBAIOTCA — 3HaeT HHPOPMAIIOHHBIC
HpUsATUA, OTpac- ARIMA nu ADL OLLIMOKH MPOTHO3H- kputepuu AIC, BIC
JIA, pETMOHA U MoJeen poBaHu1A
SKOHOMHKH B I1e-
oM YMmeer | menath MPOrHO3EI _yMeeT olleHHBATS
COLIMANIBHO- — yMmeeT oreHuBaTh AR,
SKOHOMHYECKHX DEIPECCHONIHbIC MA, ARIMA, ADL
nokasareneii ¢ uc- | MOACTH BPEMCHHBIX — yMeeT Aenath BBIOOp
0JIb30BaHUEM pANOB A IIPOTHO- MEXIY MOAEIAMU
PEerpecCuOHHBIX 3UPOBAHHUS COIIH- — yMEET CTPOMTH TOYEY-
MoJIENel BPEMEH- aJbHO- HBIC HHTEPBaJIbHBIE MPO-
HBIX PSIOB, B T.4. KOHOMHYECKHIX THO3BI, OI[EHUBATh OITUOKH
ARIMAU u ADL HoKasaTeneit IIPOrHO3UPOBAHHUSA
Mozenei
Bnaneer | Meromamu perpec-
CHOHHOI'O aHaJIM3a BJIaICCT MECTOaMH
BPEMEHHBIX PSIJIOB MPOTHO3UPOBAHUS — BIIJICET METOAAMHU T10-
JUIS TIPOBEACHUS COLMATBHO- crpoenus u Beibopa ARI-
SKOHOMHUYECKHUX AKOHMHYECKIX [O- MA u ADL mopeneit
pacueroB u op- KasaTeIeH Ha ocHO- |~ PBYIAIEET METOaMH Tio-
MHUPOBaHUS MPO- CTPOEHHE TICEBIOBHEBHIOO-
THO3HBIX OIIEHOK Be ARIMA 1 ADL POYHBIX TOUYCYHBIX U UH-
COLIMAIBHO- MOJIeIIeH BPeMeH- TEpBaJIbHBIX MPOTHO30B.
SKOHOMHUYECKHIX HBIX PSIJIOB
roKasaTesnei
[IK-13 - cioco6- | 3Haer METOJbI PErpeccu- 3HAET OCHOBHBIEC

HOCTBIO UCITOJNb-
30BaTh COBpE-
MEHHBIE METOIBI
Y UHCTPYMEHTHI
HCCIIeIOBAHUS
COLIHATILHO-
SKOHOMHYECKUX
MPOIIECCOB, CpaB-
HHUTEIBHOrO aHa-
JIM3a HALIMOHAITb-
HBIX MOJEJICH
SKOHOMHKHU

OHHOI'O aHAaJIM3a, B
T.4. OCHOBHEIC
MOJIETI! BPEMEH-
HBIX PSJIOB,
ARIMA, ARCH,
ADL; ocHOBHBIC
MPEANOCHUTKH U
OTpaHUYCHUS
MHK

MOJIENTH CTaIO-
HapHBIX U HecTa-
IIMOHAPHBIX Bpe-

MEHHBIX PSJIOB,
3HAET TECThIHA C/IH-
HUYHBIN KOPEHb U
Ha CepHIHYIO KOp-
PEIAIUIO OMINOO0K;
3HAET MOJXO/bI K
OLICHUBAHUIO CTaH-
JAPTHBIX OMIUOOK,
YCTOMYMBBIX K Te-
TEPOCKEIACTUIHO-
CTH U aBTOKOppE-
TSN

— 31aetAR, MA, RW,RW
with drift, ARIMA,FD u
SDmogenu;

— 3"aerDF-tect, ADF-
tect, DF 15t BpemenHnoro
psaa ¢ TPEHAOM,

- 3Haer tecthl [lapOuna-
VYorcana u bpoiima-
Toadpwu,

- 3HaeT OLIEHKYCTaHIapT-
HBIX ommnbok Heron-Becta
u HAC.




Kox u popmy-
JIMPOBKA KOMIIe-
TeHIHH

Irtansl (OPpMHPOBAHHA KOM-

NneTeHI N

Kpurepnu

IToxka3zaTenan

VmMmeer

BBIOpATH CIICIH-
(uKanuo Moenu
M METO]I OLICHHBA-
HHSI, OLICHHUTH TIa-
paMeTpsbI U BBITIOI-
HHTb TECTHI, AaTh
WX HUHTEpIIpeTa-
1003000)

yMeeT pacro3Ha-
BaTh U OLICHUBATH
MOJIEIH CTalHOo-
HapHBIX U HECTa-
LUOHAPHBIX BpeE-
MEHHBIX PSJOB, BBI-
MOJHSITH Ipeodpa-
30BaHME HECTALINO-
HapHBIX BPEMEHHBIX
PSIOB, TECTUPOBATD
BpPEMEHHBIE PSIbI
Ha AMHUYHBIA KO-
PEHb U CEpUIHYIO
KOPPENALHUIO OIIU-
0OK; yMeeT OlLleHH-
BaTh YCTOMYHBBIE K
reTepoCcKeIacTuy-
HOCTH U aBTOKOP-
PEISALIH CTaHAAPT-
HBIC OIIUOKH

— yMeeTpacIio3HaBaTh U
oneauBatrAR, MA, RW,
RWwithdrift, ARIMA,;
yMEeT OCYIIECTBIIATH Mpe-
00pa3oBaHuUs HECTALIHO-
HApHBIX BPEMEHHBIX Psi-
JIOB; YMEET TeCTUPOBATh
BpEMEHHBIE PSIIIbI HA €U -
HUHBII KOpEHb, B T.U. C HC-
nojb3oBaHueM TecToB: DF,
ADF uDF nis BpemenHoro
psizaa c TpeHaoM;

yMeeT TeCTUPOBaTh ce-
PUIHYIO KOPPEALUIO
OLINOOK, B T.Y. UCTIONIB3YS
tectbl [Jlapbuna-Yorcana u
Bpoitma-TI'oadpu,

— yMeeT OLICHUBAaTh CTaH-
naptable ommbOku Herou-
Becra u HAC.

Bmageer

METOJIaMH perpec-
CHOHHOTO aHaJIH3a
JUTSL TPOBEICHUS
AMIUPUIECKUAX
WCCIICJIOBaHUH CO-
UATBHO-
SKOHOMHYECKHX
MPOIECCOB

3HAET OCHOBHEIC
MOJIENIA CTaIO-
HapHBIX U HecTa-
IIMOHAPHBIX Bpe-
MEHHBIX PSJIOB,
3HAET TECThIHA C/IH-
HUYHBIN KOPEHb U
Ha CEpHITHYIO KOp-
PENSAIUIO OMINOO0K;
3HAET MOJXO/bI K
OLIEHUBaHUIO CTaH-
JAPTHBIX OMIUOOK,
YCTOMYMBEIX K Te-
TEePOCKEAACTUIHO-
CTH U aBTOKOppE-
TSN

— 31aetAR, MA, RW,RW
with drift, ARIMA,FD u
SDmogenu;

— 3"aerDF-tect, ADF-
tect, DF 15t BpemenHnoro
psaa ¢ TPEHAOM,

- 3Haer tecthl lapOuna-
VYorcana u bpoiima-
londpmu,

- 3HaeT OLIEHKYCTaHapT-
HbIX ommnbok Heron-Becta
u HAC.




MeToauvecKkue peKoMeHIAIUN,ONPeiessIioNue MPoueaypbl OlleHUBAHUSA

PE3YJAbTATOB OCBOCHHUS JUCHUIIJINHBI

WroroBas aTrrectanusi Mo JUCHUILUIMHE «DKOHOMETPUKA) BKIIOYAET B Ce-
0s1 UTOTOBYIO aTTecTaluio Mo pazaeny | «IKOHOMETpHUKa MEXOOBEKTHBIX JaH-
HBIX» U pa3zenny 2 «DKOHOMETPUKA BPEMEHHBIX psAIoB» B 1 1 2 cemectpax 1 kypca
COOTBETCTBEHHO.

Hrtorosas arrectauus no JUCHUIUIMHE « DIKOHOMETpUKaA», pasnaei 1 «Jko-
HOMETpPUKA MEXOOBEKTHBIX JaHHBIX» MpocTaBiseTcs B 1 cemectpe 1 Kypca Ha
OCHOBE pEe3yJIbTATOB PEUTHMHTOBBIX MEPOINPUSATUN, BKIIOUYAIONIMX: OLIEHKH JBYX
UTOTOBBIX T€CTOB (OIMH TecT — TeopeTuueckuii (TecTr), BTOpoit — C MCIOIb30Ba-
HueMm R wim RStudio (Tectr)), BEIOTHEHHBIX B paMKaX CaMOCTOSATEIIBHON pabOThI
CTYIEHTOB HccieaoBaTenbckoro mpoekrta (IIpoekT) u peneH3un SMOUpPUYECKON
ctatbu (3cce) (Peuensus). 3a Kaxablii M3 4YETHIPEX BUJIOB TEKYILETO KOHTPOJIS
CTYIEHT MOXET MOJY4YUTh MakcuMyMm 25 OannoB. MakcumanbHasi cymma OalljioB
M0 BCEM YETHIPEM BUJAM TeKylIero KoHTpoJis coctaiseT 100 6amnoB. MTorosiit
0aJls1 pacCUUTHIBAETCS CIEIYIOIIUM 00pa3oM:

Score;r,g = SCoTeprpject + SCOT€es5qy, +5COT RS0 T SCOT € Reory
rzie: Score i,y — UTOrOBOE KOJIMYECTBO OAILIOB;
Scorey pject — KOMMYECTBO OAILIOB 3a TPYIIIIOBOM MCCIIEIOBATENBCKUM IPOEKT
(KOHTpOJIBHYIO PadoTYy);
Scoregssqy — KONMYECTBO DAIIOB 32 PEIEH3UIO HA SMIMPUYECKYIO CTAaThIO (3cce)
(Peuien3us);
Scorepsiudio — KoauuecTBo OamoB 3a TecT B R miu RStudio (Tectr);

SCOT€tpeory — KOMMUYECTBO OAoOB 3a TeopeTHueckuii Tect (Tectr).

KpnTeplm OICHKM TIPyHNmoBOro McCCJIea0BaTEJIbCKOT0O IMPOEKTa (KOH-

TPOJBLHOM PadoThI):

Otansl paboTh Kpurepuu oneHku bayel

CO60p aHHBIX @aiin ¢ 5-10 IepEMEHHBIMU, PEIEBAHTHBIMU UCCIIEN0BATEIBCKOMY 1




Otansl paboTh

Kpurepun onenku

Bbamnel

BOMPOCY, B T.4. OJTHA OMHApHAas

Code-book B ¢aiine ¢ mepeMeHHbBIMU

AHanus u BU-
3yanu3anus
JTAHHBIX

Ckpunt: OnucarenbHble CTATUCTUKU IEPEMEHHBIX

Ckpunt: I'ncrorpammel pacnpeneneHusi IEPEMEHHBIX

Ckpunt: KoppensaiuonHas maTpuia

Ckpunt: JluarpaMMsl pacceMBaHus

Ckpunt: PerpeccuoHHast TMHUSL C JIOBEPUTEIbHBIMU HHTEpPBAJIAMU
Ha JMarpaMme pacCeMBaHus I KIOYEBOr0 perpeccopa

R R PR R

Ckpunt: OdopmueHue (MOAMUCH OCEH, TEPEMEHHBIX )

Or1enka Moje-
JIell 1 uX UH-
TepIpeTanus

Ckpunt: Onenka 4-x Mmopenei (ko3(h(UIIMEHTHI, CTaHIApTHBIC
omuOkH, t-cratucTuky, R2, KOJIMYECTBO HAOJIIOICHMIA)

CKpHUIIT: BBIBOJ PE3yABTATOB OIEHKU 4-X MOJIENei B OJTHOU Tabmu-
e

Otuer: MHTEpHpeTanusi yrioBOro Kod(pQHUIMEHTa YUCICHHBIX IIe-
PEMEHHBIX

Otuer: UHTEpHIpeTanus YrioBoro koddduumenra GMHapHOU nepe-
MEHHOU

OTueT: UHTEpIIpETAs YroJIOBHOTO Ko3(duiimenTa npou3BeaeHus
OMHAPHOM M YHCICHHOM NEepeMEeHHBIX

Oruer: PE3YyIbTaThl TCCTOB T'MIIOTE3bI, BHIBOA O CTaTUCTUYECKOMN U
SKOHOMMYECKOM 3HAUNMOCTHU O6’b$ICH5IIOH_II/IX TMCPCMCHHBIX

IIuceMeHHbBIN
OTUET

Oruer: MccnenoBaTeslbCKHi BOIIPOC M TECTUPYEMBIE THIIOTE3BI

Oruer: MOTI/IBaI_[I/IH HUCCICOOBaHUA

Ortuet: Onucanue U 00CYKJICHUE UCTIOIb3YEMbIX MTEPEMEHHBIX

Otuet: BeIBOJIBI U 00CYXKICHNUE OTPAaHUUYCHHUI HCCIIE0BATENBCKOTO
IIPOEKTA

PRk

Otuer: Odopmiienue, moaAnucy Tabiaui u rpadukos, pacmnppoBKa
(dhopMyI, ICHOCTh U3JIOKECHUS

IIpesenranus u
OTBETHI Ha BO-
IIPOCHI

Brinosnnenue TpeboBaHMi IO COACPIKAHUIO CIIANIOB

HuTaeMOoCTh CIIal/IOB, SICHOCTh W3JIOKEHHUS, HE IMEPETrPyKEHHOCTD
TEKCTOM

BrinonHenue TpeboBaHMs IO BPEMEHHU MPE3EHTALUN

OTBeThI Ha BONPOCHI

Bcero 6a10B 3a «IIpoekT»

25

Kpurepuu oueHku peneH3uu SMnupuieckoi crarbu (Penensus):

Otansl paboTh

Kputepun oneHku

Bamnel

IIucemennas
peLeH3us

UccnenoBaTenbCKuil BOIPOC

MoTuBanus

TecTupyeMble TUIOTE3BI

XapaKTepUCTHKA UCIIOJIb3YEMBIX JAHHBIX

I/ICHOJ'II:?)yCMBIC MCTOAbI TCCTUPOBAHUA

OCHOBHBIE PE3YIbTATHI

CuipHbIE CTOPOHBI CTATbH

Cnalble CTOPOHBI CTaThU

OO6cyxenne mpo0JIeMbl SHIOTEHHOCTH B CTaThe

Pexomengarmn

NINNINEFEINRFPRFRP RPN




Otansl paboTh Kpurepun onenku bael
[Tpe3enrarus CoOTBeTCTBHE PEKOMEHIOBAHHOM CTPYKTYpPE PE3CHTAINH 2
(crmaipl) YuTaeMOCTh CIaiIoB, ICHOCTh, HE MEPErPYKEHHOCTh HH(OpPMAIIH- 2

en
IIpezentanus | BelgepskaH peryiaMeHT BbICTYIUICHUS 1
(mpencrasnenue | Jloknan, 6e3 oOpbl HAa HATTMCAHHBIA TEKCT 2
u jquckyccus) | OTBETHI Ha BOIPOCHI 2
Bcero 0a/u10B 32 «Penen3nio» 25

Kpurtepun onenkn B RStudio (Tectg):

B Tecte — 4 cmoXHOCOCTaBHBIX 3aaHUM (C ToA3agadaMu). Y KaKJIOW Moja3aaadu

— cBOM Oa, 3aBUCAIIUN OT ee cnoXHOCTH (1 mim 2 Ganna). OlieHUBaHUE KaXI0U

nmoasagadr OCymeCTBIIACTCA 11O CIICAYIOIIUM KPpUTCPHUAM:

Kpurepnii Bann
[lony4eH BepHBI OTBET C UCHONB30BAaHUEM MPABHIBHBIX QOPMYI C YETKUM PaCKpPBITHEM Max
crioco0a perieHusl.
[ony4eH BepHBIH OTBET C MCIIOIB30BAHUEM MPABUIBHBIX (POPMYIT C HEMOIHBIM MU HesiC- Max—0.5
HBIM PACKPBITHEM CIIoco0a perieHusl. '
Hcnonb30BaH B 1€JI0M MPaBUIIBHBIN CIIOCO0 PEIIEHHs, HO OTBET HEBEPHBIN Max-0,5
[IpaBunbHBIA OTBET O€3 PacKpBITHS CIIOcO0a pelIeHNUs 0
OTBeT OTCYTCTBYET MJIM HEBEPHBIN 0€3 MOsSCHEHU 0

Htoro Max 25

Kpurtepun oneHkn Teopernueckoro tecra (Tecry):

B Tecte — 7 cmoXHOCOCTaBHBIX 3aJaHUM (C Toa3agadaMu). Y KaKJIOW MOAa3aJauu

— cBOM Oaiu, 3aBUCAIIUHN OT ee cnokHOCTH (1 mim 2 Oanna). OueHUBaHUE KaXI0U

MO/A3a/1aur OCYIIECTBISETCA MO CAETYIONIUM KPUTEPUSIM:

Kpurepnii Bann
[lony4eH BepHBI OTBET C UCHONB30BAaHUEM MPABHIBHBIX QOPMYI C YETKUM PaCKpPBITHEM Max
crioco0a perieHusl.
[omy4eH BepHBIH OTBET C MCIIOIB30BAHUEM MPABUIBHBIX (POPMYIT C HEMOIHBIM HIIU HesicC- Max—0.5
HBIM PACKPBITHEM CIIoco0a perieHusl. '
Hcnonp30BaH B 11€7I0M MPaBUIIBHBIN CIIOCO0 pEIIEHHs, HO OTBET HEBEPHBIN Max-0,5
[IpaBunbHBIA OTBET O€3 PacKpBITHS CIIOco0a pelIeHNUs 0
OTBeT OTCYTCTBYET MJIM HEBEPHBIN 0€3 MOsSCHEHUH 0

Hroro Max 25




HTtoroBas arrectanus 1o JUCIHUILUIMHE « IKOHOMETPUKAY, pa3aell 2 «IKOo-
HOMETPHKA BPEMEHHBIX PSAJIOB» MPOCTABISETCS BO 2 cemecTpe | Kypca Ha OCHOBE
pE3yJIbTATOB PEUTUHIOBBIX MEPOIPHUATUN, BKIIOYAIOIINX OUEHKH YEThIPEX KOH-
TPOJIBHBIX PA0OTHI. 3a KAXKIYIO U3 YETHIPEX KOHTPOJbHBIX PA0OT TEKYIETO KOH-
TPOJI CTYACHT MOXKET MOJYyYUTh MakCuMyM 25 OaminoB. MakcuMmalnbHas cymma
0ajsIoB MO BCEM YETHIPEM BHUAAM TEKYIIETo KOHTpojsi coctasisier 100 Oanmos.
WroroBsiii 0ai pacCUUTBHIBAETCS CIAEAYIOUIUM 00pa3oM:

Score;,g = Scorexpy + Scoregpy+Scorexps + Scoregpy
rae: S COT€;tpg — UTOrOBOE KOIMYECTBO 0asioB;

Scoreypi;— KOIMYECTBO 0aJIOB 32 KOHTPOJIBHYIO paboTy Nel;
Scoregp,; — KOMMYECTBO 0AIOB 32 KOHTPOJIBHYIO paboTy No2;
Scoreypz — KOTUYECTBO OANIOB 3a KOHTPOJIbHYIO padoty Ne3;

Scoreyps — KOMUYECTBO 0AJIOB 3a KOHTPOJIBHYIO padoTy Ne 4.

Kpurepuu ouenkun koutpoabHubix pador (KP1, KP2, KP3, KP4):

KontponbHas pabota BkitoyaeT 1 - 3 ClOXKHOCOCTaBHBIX 3aJlaHUi (C MOJI-
3a/a4amMu). Y Kaxaou moj3anauyd — CBOM Oasi, 3aBUCAIIUN OT ee cioxHOocTH (1 -
5 OamnoB). OLeHUBAHUE KaXKJIOM MOJ33aJa4d OCYLIECTBIISIETCS MO CJIEIYIOIIUM

KPUTEPUSIM:

Kpurepnii Bann

ITosy4eH BepHBIH OTBET C UCIONB30BAaHHEM MPABHIBHBIX (GOPMYI € YETKUM PACKPHITHEM Ma
X
crioco0a perieHusl.

[Tomy4eH BepHBIH OTBET C HCIIOIB30BAHKUEM MPaBUIBHBIX (pOpMyYN ¢ HEMOIHBIM WM Hesic- | Max—0,5*

HBIM PACKPBITHEM CIIoco0a perieHusl. Max
Hcnonp30BaH B 11€7I0OM MPaBUIIBHBIN CIIOCOO pelIeHns, HO OTBET HEBEPHBII Max-0,5*
Max
[IpaBunbHBIA OTBET O€3 PacKPBITHS CIIOCcO0a peLIeHNUs 0
OTBeT OTCYTCTBYET MJIM HEBEPHBIN 0€3 MOsSCHEHUH 0
Hroro Max 25

KpI/ITepI/II/I BBICTABJICHUSA OLICHKU CTYACHTY

o AMCIMIIJINHE «BKOHOMeTpHKa»

banabl Ounenka sx3ame-
(periTuHroBOM Ha TpebOoBanus k cpopMUPOBAHHBIM KOMIIETEHIHAM

OILICHKH) (cranmapTHas)




banisl
(perTUHrOBOM
OLICHKH)

Onenka >K3aMe-
HA
(cranmapTHas)

TpeboBanus k cpopMUPOBAHHBIM KOMIIETEHIHAM

86-100

«OTJIHUYHO»

OneHKka «OTIMYHO» BBICTABIAETCS CTYIEHTY, €CIH
TEOPETHUYECKOECOICPKAHUETUCIIUTUTMHBIOCBOEHOIIOJIHOCT
b0, 0e3mpo0OenoB;HEOOXOANMBIC TMPAKTUICCKUE HABBIKU
paboThI COCBOCHHBIMMATEpHAIOMC()HOPMUPOBAHBI,
BCEIIPETyCMOTPEHHBIEPAO0YeHITPOrPAMMO U TUCIIUILTUHBI3
a/IaHUSIBBITIOJIHEHBI, KaueCTBO MXBBITIOJTHEHUSOLIEHEHO
YUCIOMOAIIOB, OJM3KUM KMaKCUMAaJIbHOMY.

85-76

«XOpouIo»

O1reHKa «XOPOIIO» BBICTABIISICTCS CTYACHTY, €CIH Teope-
THUYECKOE COJICPKaHUE AUCIHUILIMHBI OCBOCHO MOJHOCTHIO,
6e3 mpo0OenoB; HEKOTOPbIe MPAKTUYECKHE HABBIKA PaOOTHI
C OCBOGHHBIM MaTepHajoM chopMHpPOBaHBI HEIOCTATOYHO,
BCE MPEIyCMOTPEHHBIE paboyeil mporpaMMoi JAUCIUTUIH-
HBI 33J]aHUs BBIIIOJHEHBI, KAYECTBO BBIIOJHEHUS HH OJIHO-
IO U3 HUX HE OLEHEHO MUHUMAJIbHBIM YUCIIOM OaJlJIOB, He-
KOTOPBIC BUJIbI 331aHUI BHITIOJHEHBI C OITMOKAMH.

75-61

«YIOBJIETBOPHU-
TEIILHO»

OreHKa «yZOBIETBOPHUTEIBHO» BBICTABISIETCS CTYIEHTY,
eciu TEOPETHYECKOECOICPKAHUETUCIUTTMHBIOCBOECHO
YaCTUYHO,HO MPOOEIbl HEHOCST CYIIECTBEHHOTO XapaKTe-
pa;He00X0IMMBICTIPAKTHYECKUEHABBIKA PA0OThI COCBOEH-
HBIMMaTEPUAIOM BOCHOBHOMC(OPMHUPOBa-
HBIL,00JIbIITHCTBONPEAYCMOTPEHHBIXpaOboueHIporpaMmMoit
IUCUUIUIMHBL Y4eOHBIX 3aJJaHUN BBIMOJIHEHO,HEKOTOPhIC
M3BBITIOTHEHHBIX3a/IaHUH COAEP/KAaTOIIHOKH.

60-0

«HEYIOBJIETBOPHU-
TEIILHO»

OreHka «HEYJOBIECTBOPUTEIHHO» BBICTABISIETCS CTYICH-
Ty, €CJIM TEOPETUYECKOE CO/AepKaHUe AUCLUILIUHBI HE OC-
BOCHO IOJIHOCTBIO; HEOOXOUMBIE MPAKTHYECKHE HABBIKH
paboTbl He chOpMUPOBAHBI, BCE MPEIyCMOTPEHHbIE pado-
4yeld mporpaMMoi AWCIUIUIMHBI 33JaHUS BBIIIOJHEHBI C
rpyObIMU OIIMOKaMH JIMOO COBCEM HE BBIMOJHEHBI, Kaye-
CTBO UX BBITIOJIHEHUS OLIEHEHO YMCIIOM OaJIIoB, OJIM3KUM K
MUHUMAaJILHOMY.

3a‘leTHO-3K33MeHaHI/IOHHbIe MaTepHuajabl

OHeHO‘leIe cpeacrea s HpOMe)I(yTO‘lHOﬁ aTTeCTAllMHU 110 pasaery 1

((BKOHOMeTpI/IKa MeK00beKTHBIX JAHHBIX»

IMpumep Tecta R mau RStudio (TectR):




Hcnonp3ys nmpemiokeHHble MeX0oObeKTHBIC daHHble 1 R, RStudio BeImor-

HUTC 3aJlaHHA 1 OTBCTHTC HA CICAYIOIHNEC BOIIPOCHI:

Ne 3aznanue, BOIpocC bas-
JIBI
OrneHuTe MOJETh MHOKECTBEHHOM perpeccuu, BKIIFOYAIOUTYI0 3aBUCUMYIO U
0OBsICHAIONINE NTEPEMEHHBIE B JIorapu(pMax U B3aUMOJCHCTBIE MEX Ty HEempe-
PBIBHOI 1 OMHAPHOM NEPEMEHHBIMH.
11 Haiinute 3HaueHue yrioBoro ko3dgduireHTa 00bsICHSIONIEH TepeMEHHOM B JI0- 1
" | rapumax
12, JlaliTe HHTEPIPETALHUIO YIIOBOTO KO3 HUIIMEHTA 0OBIACHSIONICH IEpEMEHHOH B 2
norapugmax
13 HaiinuTe crannapTHyo OMKOKY yriioBOro KO3 HuIreHTa 0ObACHSIOMmEN nepe- 1
MEHHOH B Jorapudmax
14 Haiinute t-ctatuctuky yrimoBoro ko3dduimenta oObsCHSIONMIEH epeMeHHON B 1
" | morapudmax
15, Crenaiite 3aKkII04€HUE O CTATUCTHYECKONW 3HAUUMOCTHU YTIIOBOTO KO3 HUIHEH- 5
Ta 00BSICHAIONICH TepeMEeHHOH B Jlorapudmax
16 Caenaiite 3akiatoueHue 00 SKOHOMUYECKOH 3HAUUMOCTH YIIIOBOTO KOA(PHIIN- 1
eHTa O0BSICHAIONICH epeMeHHOH B Jiorapudmax
21, Haﬁ;mfe 3Ha4YeHHUE YII0BOro ko3 duimenta bunapHoii oObsICHSIONMEH repe- 1
MEHHOH
29 Haiite HHTEPIPETALHIO YIIIOBOrO k03¢ unmenta GuHapHOM 0OBACHSIOIIEH TTe- 2
pPEMEHHOM
23 Haﬁ;[HTf: CTaHIAPTHYIO omuOKy yrimoBoro ko3dduunenta GuHapHOM 00BsIC- 1
HSIOIIeH NTepeMEHHOM
24 Haiinute t-ctatuctuky yrimoBoro ko3dduimenra oObsCHSIONMEH epeMeHHON B 1
" | morapudmax
25 Crenaiite 3aKkII0Y€HUE O CTATUCTHYECKONW 3HAUUMOCTHU YTIIOBOTO KO3 HUIIHEH- 2
Ta OMHAPHOM 0OBSICHSIONIEH TepeMEeHHON
26. Caenaiite 3akatoueHue 00 SKOHOMUYECKOH 3HAUUMOCTH YIIIOBOTO KOA(PQHIIN- 1
eHTa OMHApHOI 00BACHSIONIEH TepEMEHHOM
31 Haiinute 3Hauenue yrioBoro ko3dduuneHTta oObsICHSIOMEH TepeMeHHON, OT- 1
paskaroliel B3auMoIeHCTBHE MEXTy HETIPEPhIBHON M OMHAPHOM NepeMEeHHBIMU
JlaliTe HHTEPIPETALUIO YIIOBOTO KO3 PHUIIMEHTa 0OBACHSIOIEH TEpEMEHHOM,
3.2. | oTpaxarolei B3auMOACHCTBUE MEXK/Ty HEMPEPbIBHOM U OMHAPHOW IIepEMEHHBI- 2
MU
Haiinute t-ctatuctuky yrioBoro ko3dduuneHTa 00bsICHSIONMEH TepeMeHHOH,
3.3. | oTpaxaromei B3auMOACHCTBUE MEXK/Ty HEMPEPbIBHOM U OMHAPHOW NIepEMEHHBI- 1
MU
Crenaiite 3aKkII04€HUE O CTATUCTHYECKONW 3HAUUMOCTHU YTIIOBOTO KO3 HUIHEH-
3.4. | Ta oOBsICHAIONIEH TepeMEHHOH, OTpakaroleil B3auMOICHCTBIE MEX Ty HEeTpe- 2
PBIBHOI 1 OMHAPHOM NepeMeHHBIMHU
4 | BoimonHMTE TECT HA COBMECTHYIO 3HAUMMOCTD 3 0OBSICHAIONINX MEPEMEHHBIX
4.1. | Haligure sMnupudeckoe 3HaueHue F-crarucruku 2
4.2. | Cuenaiite 3aKII0YEHHE O COBMECTHOM 3HAYUMOCTH 1
Bcero 6amioB | 25
Ipumep TeopeTnueckoro tecra (Tecty):
Ne 3aznanue, BOIpocC Bﬂa;:-




Ne 3aianue, BOIpoc
JIbl

BbI XOTUTE 1aTh OLIEHKY CBSI3U MEXAY pa3MEpOM KJlacca M YCIIEBAEMOCTbIO. Bl

coOpanu JaHHbIe N0 § MIKOJIBHUKAM - X Oamasl EI'D nmo maremaTuke u pa3me-
1. pBlI Kj1acca (YUCIEHHOCTh YJalluXxcs), B KOTOPOM OHH YUUJIHCh.

paccumTaiiTe KOBapHalrIo MEXly pazMepoM kiacca u 6ayuiom EI'D u caenaiite 1
1.1. | BBIBOJI O HANPABJICHUU CBSI3U

paccunTaiiTe KOppesIIHIo MEX Ty pasMepoM Kiacca u 6ayuiom EI'D u caenaiite 1
1.2. | BBIBOJ O HANpaBJICHUH U CHUJIE CBSI3U

Ornenute perpeccuonnyro Mozaeb log(yi)=agtas-Xi, rae y- 6amn ET'D, x - pas-

Mep KJiacca.
1.3. | maiigure og. 1
1.4. | manigure o;. 1
1.5. | maiiTe MHTEPOPETALMIO 0. 2
1.6. | omenure R® 1

Ha OCHOBE Ko3(puimeHTa qeTepMUHaAIK CAeTaiTe BBIBOI O KaUyeCTBE MO/I- 1
1.7 TOHKE MOJJCIIN

HaiiuTe npenckazaHHbId MoJenbio cpeanuit 6amt EI'D npu pasMepe kiiacca B 2
1.6. | 40 gyenoBek

HallIuTe OCTaTOK perpeccuu Al HaOMIOACHUS B BBIOOPKE C MAaKCUMAaJIbHBIM 1
1.7. | pasmepom kinacca
1.8. | HaiinmuTe cTaHAapTHYIO OMMOKY A7l YTII0BOro Koddduimenrta 1
1.9. | moctpoiite 95% noBepUTENbHBIA HHTEPBAJ OLIEHOK YIIIOBOro Kod(QuuueHTa 2
1.10 1
. Hanaure t cratuctuky st Ho: a1=0 H,: ;=0
1.11 | Ha ocHOBE t CTATUCTUKH CJIeNANTE BBIBOJ O CTATUCTUYECKOM 3HAYUMOCTH pas3- 2
. Mepa Kkiacca Ha 5 %.
1.12 1
. IIOCTPOITE qUarpaMmy pacCEeMBaHUs U PETPECCHOHHYIO JIMHMUIO.
1.13
: JeXUT Ji Touka (25; 60) Ha perpeccCHOHHON JIMHUM? !
2. Yro mokaspiBaeT K03 uImeHT nerepMuHaiu? 1

a) KOJIMYECTBO PErPECCOPOB B MOJIENH

b) HaIMYKMe WM OTCYTCTBHE MIPUYUHHO-CIICACTBEHHOMN CBSI3M MEX/1Y 3aBHCH-

MOM U HE3aBUCUMOU NIEPEMEHHBIMU

C) JIOJI10 00BACHAEMON MOJAETBIO TUCTIEPCHH

d) MPOrHO3HYIO CHITY MOJIEIH
3. OlleHNB ypaBHEHHE perpeccuy, Bel noryuum TSS=100, RSS=91. Haiiure R”. 1
4. Kakue u3 3Tux nokasaresieii MOTYT OBITh paBHBI HYJIO? 1

a) ESS

b) RSS

c) ESS, TSS u RSS

d) ESS u RSS
d. B Mozenn MHOXECTBEHHON PErPECCUM. .. 1

a) 0JIHA 3aBUCHMAasi IEpeMEHHast OOBSICHAETCS TMPH MMOMOIIHM Habopa He3aBHCH-
MBIX

b) oaHa 3aBUCHMAas IepeMeHHast OOBSICHAETCS MPH MMOMOIIH Pa3HbIX MOJIENEH C
HECKOJIbKUMU HE3aBUCUMBIMHU MIEPEMEHHBIMHU, CPEIM KOTOPBIX BBIOMpAETCS
Haujy4ias

¢) HabOP 3aBUCUMBIX NTEPEMEHHBIX OOBSICHIETCS TPH MOMOIIX OJHON HEe3aBH-
CUMOH




ban-

Ne 3aznanue, BOIpocC
JIBI

d) MHOKECTBO MepeMEeHHBIX UCTIOb3YEeTCs IS NPEACKa3aHus 3HAYCHUN APYT
Apyra

6. MeTto1 HaMMEHBIINX KBAJIPATOB - 3TO MUHUMU3ALMS: 1

a) OTKJIOHEHUM MpeACKA3aHUM, MOTYYEHHBIX [0 MOJEIIH, OT SKCIEPTHBIX MPO-
THO30B

b) morpenrHocTei BEIYUCICHUS TEPEMEHHBIX

C) OTKJIOHEHUH PEaJbHBIX JAHHBIX OT TEOPETUUYECKUX 3HAUCHUN

d) OTKJIOHEHMI peasbHBIX JaHHBIX OT MPEICKA3aHHBIX 110 MOAETH 3HAYCHUN

HccnenosaTenpb OLEHWI ABE MOAEIN 3aBUCUMOCTH CTOMMOCTH KBapTHUPHI (B 2
7. ThICAYax pyOseit) oT pazMepa KyxHH (B KBaJIpaTHBIX METpPax):

Mogens 1: In(price;) =4,14+0,073 kit;

Mogens 2: price;= 95,05+103,87- In(kit;)

Kakyro HHTepnpeTanuio uccieoBaTelb AACT KaXaI01 U3 Moienen?

a) B mepBoit MOJIeNM ¢ POCTOM pa3Mepa KyXHH Ha | M° CTOMMOCTb KBapTHPbI
yBennuuBaetcs Ha 7,30 pyGuieit. Bo BTopoii Mojienu ¢ yBeIHueHHEM pa3mepa
KyxHH Ha 1 % cTtoumMocTb KkBapTupbl pacTér Ha 1,039 ThIcsu pyduiei.

NIEpBOM MOJIETHN C POCTOM pa3Mepa KyXHHU Ha 1 M” CTOMMOCTb KBapTUPbI

b) B yX 1 M

yBennuuBaetcs Ha 7,30 %. Bo BTopoi MoJienu ¢ yBeIM4eHHEM pa3Mepa KyXHH
Ha 1 % cronmocTh kBapTupsl pactét Ha 1,039 %.

¢) B mepBoit Mozie/u ¢ pOCTOM pa3Mepa KyXHH Ha 1 M° CTOMMOCTh KBapTHPHI
yBennuuBaetcs Ha 7,30 %. Bo BTopoi MoJienu ¢ yBeIM4eHUEM pa3Mepa KyXHH
Ha 1 % croumocTth kBapTHph! pacTéT Ha 1,039 Thicsu pyOiei.

d) B mepBoii MOJEH C POCTOM pa3Mepa KyXHH Ha | M” CTOMMOCTb KBAPTHPBI
yBennuuBaetcs Ha 7,30 Teicsiu pyOnei. Bo BTopoii Mosienu ¢ yBenuueHuem
pasmepa KyxH# Ha 1 % cToumMocTh kBapTHphl pacTéT Ha 1,039 %.

Bcero 0as10B 25

OHeHO‘lHLIe cpeacrea i HpOMe)I(yTO‘lHOﬁ aTTeCTalluM 110 pa3jae’ry 2

«IKOHOMETPUKA BPEMEHHBIX PSAI0B»

IIpumep KOHTPOJIBLHOI padoThI Ne 1:

Bam nanwl nannsie o xeHckoil ¢deprunbHoctu (Fr), cpeaHem pasmepe Haioro-
BOTO BbIueTa n3 nojoxogHoro Hayora (Pe) B CIHA ¢ 1913 o 1984 roxpl, a Takke
nammu niepeMenHas (WW2) nHa nepuoj BTOpoit MupoBoi BoiHBI (1939-1945) u
JaMMH TIepeMeHHas Ha JIOCTYITHOCTh MpoTuBo3adaTouHbix Tabdnetok (Pill) (1963-
1984). HWcnonw3ys npenioxeHHbie gaHHbIe U R, RStudio BeInonaHuUTE 3a1aHus U
OTBETHTE Ha CIIEIYIOLIUE BOIIPOCHI:

1. naiinure cpennee 3nauenue Fria nepuon ¢ 1913 no 1984 (1 6amn);

2. HaliIUTe CTaHIapTHOE OoTKIoHeHHue Fr3a mepuos ¢ 1913 mo 1984 (1 Gann);

3. HaluTe cpeaHee 3HaUYeHHe Pe3a n1oBoeHHBIN reproy (2 6amna);




4. naigute 3HadYeHue kordpuuuenta koppensauun mexay Fru Pe (1 6amn);

5. onenurte perpeccuto: Fry = [y + p1Pe; + [, WW2, + B3 Pill, + u,

5.1. naitnure 3Hauenwue [ (1 6amn);

5.2. Haiinure crangapTHyto omwmoOKy B (1 6amn);

5.3. cnenaiTe BBIBOM O CTATHCTUYECKON 3HAUMMOCTH f31 (2 Gamn),

5.4. maitnure R? (1 Gamn);

6. OIIEHUTE pEerpecCulo:

Fr, = By + f1Pe; + BrPe;_1 + B3Pe;_r+ L WW2, + BsPill, + u,

6.1. maitnure 3Hauenue [, (1 6amn);

6.2. cinenmaiTe BBIBOJ O CTATHCTHUYECKOW 3HAYUMOCTH f3, (2 Gamma);

6.3. HaiixuTe ckoppekTupoBaHHbii RA(1 Gaimn);

6.4. natiqure LRPm1s Pe (2 6amna);

6.5. caenaiiTe BEIBOA O cTaTHCTHYECKOM 3HaunMocTH LRP s Pe (3 Gamna);

7. B perpeccuio u3 myHkTa (5) 1006aBbTe TPEH/I:

Fr, = By + B1Pe; + BoWW?2, + B3Pill, + ot + u;

7.1. naiigure 3Hauenue B; (1 6aimn);

7.2. cnenmaiTe BBIBOJ O CTATUCTUYECKOM 3HaUMMOCTH 31 (1 Gamn);

7.3. Haiinute 3HaueHue f3 (2 6amna);

7.4. cnenaiiTe BBIBOJ O CTATHCTUUYECKOW 3HAUUMOCTH 33 (2 Gamma);

7.5. cnemaiiTe BBIBOJI O CTAaTUCTUYECKON 3HAUYMMOCTH ¢ (2 Oamia);

7.6. 4em oTnmuaeTcs uHTepnperanus (1B 3ananusax (5) u (7) (2 6amna)?

IIpuMep KOHTPOJIBLHOI padoThI Ne 2:

Hcnonw3ys npemioxxkeHnbie gaHHble u R, RStudio BeimonHuTe 3aganus U OT-
BETHTE Ha CJICAYIONINE BOMPOCHI:
1. onenute cpennee 3HaueHue AY; (1 6amn);
2. OLIGHWUTE CTaHJapTHOE OTKJIOHEHHE AY;, BhIpa3UTe OTBET B MPOIICHTaX B T'0JO-
BOM ucuucienuu (1 6amn);
3. ouenute AR(1)-momens mist AY;. YUemy paBeH KO3 (GHUIMEHT MPH MEPBOM 3a-

na3apiBanuu (2 6amr)?



4. oTNMYAeTCS U TIPH TIEPBOM 3amna3ablBaHUU KOA(D(PUIMEHT CTaTUCTUYECKH 3Ha-
9uMO OT HyJs (2 Oanna)?

5. maitnure BICis AR(1)-momenu (1 6amr).

6. ouenute AR(2)-monmens mis AY;. Uemy paBeH Kod((HIMEHT MpU BTOPOM 3a-
na3apiBanuu (2 6ama)?

7. oTAMYaeTcs JU 3TOT KO3PHUIIMEHT CTATUCTUYECKU 3HAYUMO OT HyJs (2 6ana)?
8. maiigure BIC s AR(2)-monenu (1 Gamn).

9. seisercs mu AR(2)-moaens npeanoururensuee AR(1)-moaenu (2 6amna)?

10. onenute moaenu AR(3). Haitnure BIC (1 G6amn).

11. wucnons3ys moxenu AR(1)-AR(3) BbiOepeTe KOJIMYECTBO JIaroB B MOJICIH
ARnpu momomm BIC (4 6amma).

12. ucnonw3yiite ADF-TecT niis mpoBepKH TUMOTE3bI 0 HAUTMYUW €IUHUYHOTO KOP-
Hs B AR monenu aiis Y;. B kauecTBe anbTepHATUBBI IPEAMONIOKUTE, UTO Y; TpeH -
CTallMOHAPEH:

12.1. HaiiguTe 3HAaYEHHE TECTOBOM CTAaTUCTHKHU (3 Oasa).

12.2. Ha OCHOBaHWHU TE€CTOBOM CTATUCTUKH CJEJAlTE BBIBOJ O CTAIlMOHAPHOCTH (3

Oamnna).

IIpumMepkoHTPOJIBbHOIIPadOTHI Ne 3:

Bam nanbl gaHHbBIE O €XEMECSYHOM pocTe (pa3Huile JorapupMoB) MUHU-
MaJIbHOH 3apaboTHOH MmiaTel (gmwage), cpenHeii 3apaboTHOM miaTel (gwage in)u
3aHsATOCTH (gEMpP_IN)B OJHOM M3 OTpacjcii MPOMBIIIICHHOCTUN HHIEKCE MOTPEOu-
tenbekuXx 1ieH (gpci) B CILA 3a mepuon ¢ 1947 o 1997 roxpl.

1. onenuTe perpeccuto: gwage_in, = [y + frgmwage; + Brgpci + u;
1.1. naiiqure 3Ha4eHue F; (1 6amn)

1.2. naiite uHTepnpeTanuto [, (2 6ama)

1.3. ctatuctruecku 3Ha4UM Jia 1 Ha 5% ypoBHe? (2 Gara)

2. no6aBbpTE B MOJIENb, OLICHEHHYIO B MyHKTE (1), ¢ 1 mo 12 narm.

2.1. narigure 3HaueHue [ (2 Oamna)

2.2. naiite uHTEepnperanuio B (2 6amia)



2.3. cTaTucTHYECKH 3HAYUM Jint [§; Ha 5% ypoBHe? (2 Oaa)

2.4. HyxHo 11 ObLIO BKJIIOYATH JIATU B MOJIEIIb JIJISl OLEHKH JOJITOCPOYHOTO (-

(hexTa MUHMMAaIBHOM 3apa00THOM MIIaTHl HA POCT 3apab0OTHOM MIaTe B oTpaciu?
OO6ocnyiite otBeT (3 6amna).

3. olleHUTE perpeccuro: gemp_in, = o + frgmwage; + B gpci; + u;

3.1. BemoaauTe Tect Ha AR(1) omuOoK:

3.1.1. yemy paBHO p? (2 Gamra)

3.1.2. uemy paBHa t-ctatuctuka? (1 6amn)

3.1.3. caenaiite 3aKJII0YEHUE O HAIMYUU CEPUITHON KOppesaiuu omudok (2 6an-
na).

3.2. momyunte HAComuOkw.

3.2.1.uemy paBnas HACommuOka mis gmwage? (2 6anna)

3.2.2.crannaptHas ommbKka st gmwage6omnbiue nwin meabine HACommoku? (1
Oain)

3.4. BemosiauTe Tect bpoima-Ilarana:

3.4.1. yemy paBHa TecTOBasi cTaTUCTHKA (2 Oaa)

3.4.2. cnenaiite BBIBOJI O T€TEPOCKEIACTUYHOCTH OIMKOOK (2 Oana).

IIpuMepKOHTPOIBLHOPAOOTHI Ne 4:

Hcnonp3ys npeioxkeHHble qaHabie 1 R, RStudio BbImoNHUTE 3a1aHKs U OT-

BETHTE Ha CJIEAYIOIINE BOIPOCHI:
1. omenute AR(1)-momens mist AY;. Uemy paBeH KO3(h(GHUIMEHT MPH TIEPBOM 3a-

na3aeiBanuu (1 6amr)?

2. OTIMYACTCS JIM TPHU TIEPBOM 3ara3abIBaHUH KOI(P(PUIMECHT CTATUCTUYCCKU 3HA-

quMO OT HyJs (2 O6am)?

3. Harimute BIC mns AR(1)-monemnu (2 6amm)?
4. ouneruts Mozeb ADL(1,4) nns AY;, ucnonb3ys naru AX;B Ka4ecTBe JOIOJIHHU-
TEJIbHBIX perpeccopoB. HackoNMbKO CHUIBHO M3MEHWUIICA RZB Mozenu ADL(1,4) no

cpaBHenuto ¢ AR(1)? (46ama)



5. SBnsercs nu 3HaunMoM F-ctatucTuka Tecta I'peiHkepa Ha MPUIMHHOCTH? (4

Oamna)

6.IToctpoiite mceBnoBHEBBIOOpOUHBIE TTPOrHO3bl M0 AR(1) momenu ¢ 1 kBapTana

1989 rona. [IpuBenure neppbie 4 MPOrHO3HBIE 3HaUeHuUs. (3 Oasa)

7. Beranciiure RMSSans AR(1) monmenu. (3 6aa)

8. [TocTpoiiTe mceBnoBHEBBIOOPOUHBIE TIPoTHO3bI Mo ADL(1,4) monenu ¢ 1 kBap-

tana 1989 rona. [IpuBenure nepsoie 4 NPOrHo3HbIe 3HaUeHUs. (3 6aa)

9. Berauciaure RMSSans ADL(1,4) moxenu. (3 Gasa)

OueHo4YHbIE CpecTBA

JJI51 IpoBepKH ¢hOPMUPOBAHHOCTH KOMIIETEeHUNIA

Kon u popmynu-
POBKA KOMIIETCHIIHI

3ananue

[1K-
11¢crmocoOHOCTHIO
aHaIU3UpOBaTh |
HCTIOJIb30BaTh  pa3-
JIMYHBIC HMCTOYHHUKU
vHbOpMaALIMK IS
MPOBEICHUSI DKOHO-
MHYECKHX PAcUueTOB

IIK-
12¢c1mocoOHOCTHIO
COCTaBJISITh TPOTHO3
OCHOBHBIX COIH-
aJILHO-
PKOHOMHYECKHX IO-
Ka3aTejel NesITelIb-
HOCTH TpeInpu-
STHSI, OTpaciu, pe-
THOHA M YKOHOMHKH
B LIEJIOM

I1K-
13¢cn0coOHOCTRIO
HCIOIB30BaTh  CO-
BPEMCHHBIC METO/IbI
U UHCTPYMEHTHI HC-
CIIEIOBAHHUS  COILHU-

HccnenoBatenb X0UeT OLIEHUTh PETPECCUOHHYIO MO-
JIeb, OMKCBIBAIOLIYIO CBSI3b MEXKIY TeMIaMU SKOHO-
MHYECKOTO POCTa, TOCYIAPCTBEHHBIMU PACX0JIaMH U
AKCIOPTOM B POCCUHUCKUX PETHOHAX CJIEAYIOININM 00-
pazoM:

Y_i=o_0+o 1-G_ito 2-X ite |

rae: Y 1 — temnsl npupocta BPII B i-M peruone (B
%); G_i — mons rocymapcTBeHHBIX pacxooB B BPIT i-
ro peruoHa (B %); X 1 — gons skcnopta B BPII i-ro
peruona (B %); € 1— omIMOKa perpeccuu.

Jls1 aTOrO MccneaoBaTeab coOpa TaHHbIe O CPETHUX
temmnax npupocta BPII (B %), none rocynapcTBeHHBIX
pacxonoB B BPII (B %) u mone sxcropta B BPII (B %)
3a 10 mer. Ilocne yero on omenun B RStudio mapa-
METPbl MOJEIH MHOXECTBEHHOM perpeccuu M MoJy-
YW CIEAYIOIINE Pe3yabTaThl (B CKOOKax JdaHbl CTaH-
JApTHBIE OLIMOKHU PErPeCCUOHHBIX KO (PUIIUEHTOB):
Y_i=10-0.5-G_i+2.0-X i

(0.1) (1.0)

1. Jlaitte unTepnperanuio o 1 (4T0 MOKa3bIBa€T 3TOT
ko3 durment) (ITK-11, TTK-13).

2. CpenaiiTe BBIBOJ O CTATHCTUYECKOM 3HAYMMOCTH
JIOJIU TOCYJApPCTBEHHBIX PACXOJOB MJiI HKOHOMHUYE-
ckoro pocta Ha 5 % yposne (tcr =2.0) (IIK-11, IIK-
13)




aJIbHO-
YKOHOMHYECKHUX
MPOLIECCOB, CPaBHU-
TEJABHOIO  aHaIm3a
HAIIMOHAJIBbHBIX MO-
JieJIe SKOHOMHMKH

3. UeMy OyJneT paBeH npeJicKa3aHHbIM MOJIENIbIO
CpeaHel TEMIT SKOHOMHUYECKOTO POCTa, €CJIH A0S To-
CyIapCTBEHHBIX pacxo10B cocTaBUT 40%, a nomns
akcnopra 10%? (IIK-12)
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