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ABSTRACT

Master’s degree in 38.04.01 Economics.
Master’s Program: Municipal and Public Administration: Social and
Economic Development of Regions
Course title: Econometrics 2
Basic (variable) part of Block 2, 3 credits
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 in Probability theory, Statistics, Linear Algebra as well as Economet-
rics 1. Basic skills for working with computers and spread sheets (e.g. Excel) are
also required.
Learning outcomes:
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);
- ability to apply modern methods and tools to study social processes and
conduct a comparative analysis of national economies (SPC 13).
Course description: The content of the discipline consists of four sections
and covers the following range of issues:
1. The nature of time series data.
2. Stationary and weakly dependent time series.
3. Serial correlation and heteroscedasticity in time series regression.
4. Forecasting. Types of Regression Models Used for Forecasting.

Main course literature:



1. Kremer N.SH., Putko B.A. Ekonometrika [Econometrics]. - Moscow:
YUNITI-DANA, 2017. - 328 p. (rus). - Access:
http://lib.dvfu.ru:8080/lib/item?id=1PRbooks:IPRbooks-71071&theme=FEFU

2. Kehmeron EH. Kolin, Trivedi Pravin K. Mikroehkonometrika: metody i ih

primeneniya : uchebnik dlya vuzov po ehkonomicheskim napravleniyam i spe-
cial'nostyam [Microeconometrics: methods and their applications: a textbook for
universities in economic areas and specialties] Kn. 2 / per. s angl. B. Demesheva. -
Moscow: Delo, 2015. - p. 525-1158.  (rus). -  Access:
http://lib.dvfu.ru:8080/lib/item?id=chamo:846943&theme=FEFU

3. Kehmeron EH. Kolin, Trivedi Pravin K. Mikroehkonometrika: metody i ih

primeneniya : uchebnik dlya vuzov po ehkonomicheskim napravleniyam i spe-
cial'nostyam [Microeconometrics: methods and their applications: a textbook for

universities in economic areas and specialties] Kn. 1 / per. s angl. B. Demesheva. -

Moscow: Delo, 2015. - 522 p. (rus). - Access:
http://lib.dvfu.ru:8080/lib/item?id=chamo:846629&theme=FEFU
4. Orlov A.l. EHkonometrika [Econometrics]. - Moscow: Internet-

Universitet Informacionnyh Tekhnologij (INTU), 2016. — 677 p. (rus). - Access:
http://lib.dvfu.ru:8080/lib/item?id=1PRbooks:IPRbooks-52168&theme=FEFU
5. Stok, D., Uotson, M. Vvedenie v ehkonometriku : uchebnik po ehko-

nomicheskim napravleniyam i special’nostyam vuzov [Introduction to Economet-
rics: a textbook on economic areas and specialties of universities] / Dzhejms Stok,
Mark Uotson; per. s angl. M. YU. Turuncevoj. — Moscow: Delo, 2015. - 835 p.
(rus). - Access: http://lib.dvfu.ru:8080/lib/item?id=chamo:846619&theme=FEFU
6. Utkin V.B. EHkonometrika [Econometrics]. - 2-e izd. - Moscow: Dashkov
[ K, 2017. - 564 p. (rus). - Access:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-415317&theme=FEFU

Form of final control: exam


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
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

AHHOTAIMA K padoyeil mporpaMmme JMCUUILIMHBI

«IKOHOMETPHKA 2»

PaGouas mporpamma y4eOHOH  JMUCHMIUIUHBI  «DKOHOMETpUKA  2»
MpeIHa3HauYeHa ISl CTYJCHTOB HarpaBieHus noarotoBku 38.04.01 DxoHommuka
(Economics), Marucrepckas mnporpamMma «['OCymapcTBEHHOE W MYHHIIMITAIbLHOE
yIpaBJICHUE: COIUATBHO-9KOHOMUYECKOE Pa3BUTUE PETHOHOBY.

JIucruIuinHa OTHOCHWTCS K  pasjelly BapuaTUBHOW dactu broka 2
«luctumuHbl (MOTYIIN)».

OOmIast TPYJOEMKOCTh OCBOCHHMS JIUCHIUILIMHBI COCTaBIIICT 3 3a4CTHHIC
equunipl, 108 wyaca. VYueOHBIM ITJAHOM 110 JAHHOM  CIIEIMAIbHOCTH
pEeayCMOTPEHBI JIeKIIMOHHbIe 3aHATHs (12 yacoB), mpaktuueckue 3anatus (12
4JacoB), jJaboparopHbie 3aHiATHs (12 yacoB), camocTosTeNbHas padoTa (54 yacos ,B
T.4. 45 4acoB Ha MOATOTOBKY K dK3aMeHy). Jucuunnuna peanusyerca Ha 1 kypce B
2 ceMecTpe.

Jucruiumaa « DKOHOMETPUKA 2» OCHOBBIBACTCS Ha 3HAHUAX JIUCITUILIMH
«IDKOHOMUKA M YMpaBlIEHUE: aJaNTallMOHHBINA KypC», « IKOHOMUYECKAS TEOPHUS,
«OKoHOMETpUKa 1» U TO3BOJAET TMOATOTOBUTH CTYIEHTa K HAy4dHO-
UCCIIEIOBATEIbCKONM  paboTe, TMPOEKTHOW  NEATENbHOCTH,  MPOXOXKICHUIO
MIPOM3BOJICTBEHHOM W MPEAAUIUIOMHON MPAKTUK, BbIMOTHEHNIO BKP.

CognepxaHue JUCHUIUIUHBI COCTOMT U3 4 pa3feioB H  OXBaThIBACT

CIEIYIOIIM KPYT BOIIPOCOB:

o CrtpykTypa u CBOWCTBa BPEMEHHBIX PSIIOB.
o CranunoHapHbIi 1 HECTAlMOHAPHBIN BPEMEHHBIE PSJIbI.
o CepuiiHasi KOppemsilus U TeTEPOCKEAACTUYHOCTh B PErPECCUOHHOM aHAIIU3E

BPEMEHHBIX PSIOB.
o OCHOBBI TPOTHO3UPOBAHUS HA OCHOBE PErPECCUOHHBIX MOJIEIIEH.

elleqb — MOATrOTOBKA CTYICHTOB K MPUKJIAJHBIM HCCIEIOBAHUSIM B 00JaCTU
SKOHOMUKH, MPEANOJaraloliM OIEHMBAHUE MapaMeTpax pPerpecCHOHHBIX

MOI[CJ'ICI71 N TCCTUPOBAHHC T'MIIOTC3 00 ux 3HA4YCHUAX, IIPOTHO3UPOBAHHUIO, a4 TAKIKC



YTEHUIO W  TMOHMMAaHUIO  (MHTEpHOpETallMu)  CHEHUaIbHOW  JUTEpaTyphl,
BKJIIOYAIOIIEH pe3yNbTaThl AMIMPUUYECKUX MCCIENOBAaHUM B OOIIECTBEHHBIX
HayKax.

3apaum:

e IO3HAKOMUTh C OIEHKOM TapaMeTpoB PETPECCHOHHBIX  MOJEIIeH
BpeMeHHBIX psagoB MHK, TecTupoBanreM rumnore3 0 3HaUCHUSAX ITUX apaMeTpoB,
C HEOOXOAUMBIMU MPEANOCHUIKAMHU U OTPAHUYCHUSIMU STOTO METO/Ia;

e copmupoBarh HaBeiku TipuMeHeHuss MHK nis TtectupoBanus rumnote3 B
AMITUPUUYECKUX UCCIICIOBAHUSAX B SKOHOMHKE U JIPYTUX OOIIECTBEHHBIX HAYKaX;

e copMHPOBATH HABBIKK UHTEPIIPETAIIMH MTOTYUYCHHBIX PE3YJIbTaTOB OLICHKH
napaMeTpoB MOJCJICH M UX TECTUPOBAHUSA, a TAKXKE MOHUMAHUS BO3MOXXHOCTEH U
OTpaHUYEHUN MPUMEHEHHUS PErPECCUOHHOTO aHalln3a BPEMECHHBIX PSIOB,;

e copMHpOBaTh HABBIKM MPUMEHEHUS PErPECCUOHHOTO aHaiu3a s
IIPOTHO3UPOBAHUS COIMAIBPHO-YKOHOMHUYECKHX TPOIIECCOB Ha MHUKPO M MaKpo-
YPOBHSIX.

Jlns  ycmemHoro M3y4eHUs JUCHUIUIMHBI  «DKOHOMETpHKAa 2» Y
0o0ydJaromuxcs JTOJDKHBI OBITh COPMHUPOBAHBI CISAYIOIIUE TPEIABAPUTEIbHBIC
KOMIIETCHIIUU

e yMeHHE OBICTPO OCBaWBaTh HOBBIC NIPEAMETHBIE 0O0JIACTH, BBISBIATH
IPOTUBOPEUHsI, TMPOOJIEMbI W BbIpaOATHIBATh albTEPHATUBHBIC BapHUAHTBI HUX
pelieHus

e CITOCOOHOCTBIO K AOCTPAKTHOMY MBIIIUICHUIO, aHAIU3Y, CHHTE3Y;

e TOTOBHOCTBIO K KOMMYHHMKAIlMM B YCTHOM M NHCbMEHHOW (opmax Ha
PYCCKOM W HWHOCTPAaHHOM S3BIKaxX JUJIs peEIIeHUs 3aaad MpodheCcCHOHATBHON
JEATSIIHHOCTH

e CIIOCOOHOCTBIO TPEACTABIATH PE3YJIbTAThl MPOBEJACHHOTO KCCIICIOBAHUS
Hay4YHOMY COOOIIECTBY B BUJIE CTAThH WJIU JOKJIaaa

B pesynpraTe um3ydeHMs JAHHOW  JUCHUIUIMHBI Yy  OOydYaromIuXxcs
dbopMupyroTCsa  cleayomme MnpodeccuoHaNbHBIE KOMIETCHIIUU  (3JEMEHTHI

KOMIIETCHITHH ).



Koa n popmynupoBka Irtanbl GOpMHPOBAHUSA KOMIIETEHIIHMU
KOMIIETeHINH
METO/Ibl PETPECCUOHHOTO aHaAJIM3a
BPEMEHHBIX PSAJIOB, B T.4. OCHOBHBIC
3naer npeanocbuiku u orpannyenuss MHK nis
BPEMEHHBIX PSJIOB.
IIK-11 - cnocobHOCTHIO OIICHUBATh PETPECCHOHHBIC MOICITU
aHaIM3NPOBATE N UCTIOJIB30BATE BPEMEHHBIX PSZIOB, HHTEPIPETHPOBATH
pa3uyHbIE UCTOYHUKH .
pe3yiabTaThl pErpecCcHii, TECTUPOBATH
nHpopmMaluy A1 IPOBEACHUS YmMmeer
SKOHOMUYECKHX PACUETOR TUTIOTE3bI C UCTIOB30BAHIUEM BPEMEHHBIX
PAIOB
METOJIaMU PETPECCUOHHOTO aHaIn3a
BPEMEHHBIX PIIOB [UIS IPOBEIECHNSA
Bnaneer p PiIOB At poBea
SKOHOMUYECKHUX PACUETOB
METOJIbI TPOTHO3UPOBAHUS COITUATHHO-
SKOHOMHYECKHX MOKa3aTeleh ¢
3Haer HCITOJIb30BAHUEM PETPECCUOHHOTO
aHanuza, B T.4. ARIMA u ADL mopaenei
JIeaTh MPOTHO3bI COIMAILHO-
T1K-12 - ciocobrocThIO HKOHOMHYECKHUX MOKA3aTesei ¢
COCTaBJISITh TPOTHO3 OCHOBHBIX .
HCITOJIb30BAaHUEM PErPECCUOHHBIX MOJIEIICH
COIMATBPHO-3KOHOMUYECKHUX YMmeer ARIMA 1 ADL
oKazaTtelel JeITEIbHOCTH BPCMCHHBIX PSJIOB, B T.H. u
MPEANPHUATHS, OTPACTH, PETHOHA MOACIEN
M DKOHOMHKH B LIETIOM
METOJaMH PETPECCHOHHOTO aHAIIN3a
BPEMEHHBIX PSJIOB IS MPOBEIACHUS
SKOHOMHYECKHX PaCUYETOB H
Bnaneer
(GhopMHUPOBAHKS MPOTHO3HBIX OIICHOK
COLHAILHO-)KOHOMHUYECKHUX [TOKa3aTeIen
METOJIbI PETPECCUOHHOTO aHaIK3a, B T.4.
OCHOBHBIC MOJIEJIH BPEMEHHBIX PS/IOB,
MMK-13 - coco6HOCTHIO 3naceT ARIMA, ARCH, ADL; ocHOoBHEBIE
HCII0JIb30BaTh COBPEMEHHBIE MMPEAIIOCBIIIKA U OTPaHUYCHUS MHK JJIA
METO/IbI U UHCTPYMEHTHI BPEMEHHBIX PAJIOB.
HCCIIEOBAHUS COUAILHO-
SKOHOMHYECKUX MPOLECCCOB, BBIOpaTh CelIM(PHUKAIIIIO MOJIEINA U METOT
CPaBHUTCIILHOTO aHansa OLICHMBAHMS, OLIEHUTH IAPAMETPHI U
HAIMOHAILHBIX MOJIENIEH
BBIIOJIHUTH TECTHI, JaTh UX
SKOHOMMKH YmMmeer
MHTEPIPETALMIO C UCIIOJIb30BAaHUEM
BPEMEHHBIX PSJIOB




METOJJaMH PEIPCCCHOHHOIO aHaJIn3a
BPEMEHHBIX PAIOB IS IIPOBEACHUS
Bnaneer OMIIUPUYECKUX UCCIIEJOBAHUNA COLMATIBHO-
SKOHOMMYCCKHUX IIPOLECCOB

|. CTPYKTYPA U COJAEP)KAHUE TEOPETUYECKOM YACTHU KYPCA

JlexnuonHble 3aHsATHS (12 yacoB)

Tema 1. BBeeHue B 3JKOHOMETPUYECKHUI aHAJIN3 BpeMEHHbIX psaoB (3
yaca).

Bpemennsie psabl  (time series data) - WX CTpyKTypa, CBOWCTBA U
OTpaHWYEHHUs; U1 pEIICHHS KaKuX 3aJad OHU HCHoib3yrTcs. [Ipumeps
PErpECCUOHHBIX MOJIENIE BPEMEHHBIX psAoB. CTaTucTUUeCcKre Moaenu. Moaenu ¢
KOHEUYHBIM dYHciIoM pacnpeneneHubix jaroB (FDL). Dddexr BoszmeicTBus wu
JOJITOCPOYHBIN MYJIbTUILIUKATOP.

IIpennoceinku Knaccuueckoir Jluneitnoit Mopenun (CLM, KIIM) nns
BpEMEHHBIX psiAoB. JIuHeiiHOCTH B  mapamerpax. OTCYTCTBHE  IOJHOM
KOJUIMHEApHOCTH. PaBEeHCTBO HYINIO YCIOBHOTO cpemHero ommOku. CBoiicTBa
MHK-o11eHOK TpH BBINOJHEHUHM KIACCUYECKUX MPEANOCHUIOK JJIsi BPEMEHHBIX
panoB. Hecmemennocts. ucnepcuss MHK-onenok u teopema ['aycca-Mapkosa.
I'omockenactuuHocTh.  OTCyTCTBHE  CepUMHON  Koppemsinuud.  BpiOopounas
nucnepcus MHK-oneHok. HecMenieHHOCTh OIIEHOK TUCTIEpCHUM OIuOok. Teopema
I'aycca-MapkoBa. HopmanbHocTb. CTaTUCTHUECKUN BBIBOJ NIPU BHINOJIHEHUU
npeanockuiok KJIM.

OyHkuuoHanbHbIe (OopMbI perpeccuil. Jlammu (OUHApHBIE) MEpEMEHHBIE.

Nunekcel. 3ana3apiBaHus, MEpBbIe PA3HOCTH, JIOTapU(GMbl U TEMIIBI IPUPOCTA.



TpeHapl U CE30HHOCTh. XapaKTEPUCTHUKH BPEMEHHBIX PANOB, COAEPKAIIUX
TpeHa. HMcnonb3oBaHME TPEHIOBBIX IEPEMEHHBIX B PErPECCHOHHOM aHAIU3E.
WNHuTtepriperanyst perpeccui, BKIIOYAONIMX TpeHA. Beramcinenne R2, korna
3aBUCUMAs IEPEMEHHAs COAEPKUT TPEH.

Tema 2. CTalilHOHAPHOCTH U CJ12003aBHUCHMbIe BpeMeHHbIe psbl (4 yaca)

CranuoHapHbBIi M HECTAllMOHAPHBIM BpeMEHHBbIE psiabl. CTalMOHApHBIE
cToxacTuueckue nporecchl. KoBapuarmonsas craumoHapHocTh. Ciiabo3aBucuMbIe
BPEMEHHBIE PAJIbI, UX CBOMCTBA. ABTOPETPECCHUOHBINA MPOLIECC MEPBOroO MOpPSIKa
(AR(1)). Bsibopounass astokoppensiuvonHass ¢yakuus (ACF). YacrtHas
aBrokoppessiuonnas ¢yakuus (PACF). Mogens aBToperpeccuu Mopsiika p
(AR(p)). TIpomecc ckompasmiero cpearero mepporo mopsaka (MA(1)). Moaensb
CKOJIB3SIIETO CPEeHEro Mopsiaka (q).

Acumnrorudeckue coiictBa MHK-onenok. JIMHEHHOCTh MapamMeTpoB U
cnabasg 3aBUCHUMOCTb. OTCYTCTBHE TMOJHOW KOJUIMHEApPHOCTH. PaBeHCTBO HYIIO
yCIOBHOTO cpenHero omuOku. Crporas 93k30reHHOCTh.  OJgHOBpeMEHHas
3K30I€HHOCTb. CocrositenpHocth  MHK  oneHok. ['oMOCKeIacTHYHOCTB.
OTcyTCcTBHE CEpUUHON KOppessiiuu. AcCHUMIITOTHYECKass HopMaibHOCTh MHK-
OLICHOK.

Hcnonp3oBaHue B  PErpecCUOHHOM  aHAJIM3€  BPEMEHHBIX  PSOB,
CTAallMOHAPHBIX OTHOCUTEIBHO TpeHAa. Mcrnoab30BaHUE BBICOKOYCTOMYMBBIX
(CUJIBHO 3aBHCUMBIX) BPEMEHHBIX PSJOB B perpeccCMoHHOM aHanu3ze. CiydaitHoe
omyxnanue (Random walk). Crydaiinoe 6myxaanue ¢ apeiigom. Tpanchopmarmm
CUJIBHO 3aBHCHUMBIX BpPEMEHHBIX psAloB. [lepBbie pazHOCcTH. XapaKTEepUCTUUECKOE
ypaBHEHUE, MOPSAIOK MHTETPUPOBAHHOCTH, € AMHUYHBIN KOPEHb.
NurterpupoBannocteio nopsnaka Hodb (1(0)), oqun (I(1)) u p (I(p)). TectupoBanue
Ha equHUYHbIN KopeHb. Tect Juku-®Oymiepa (DF-test). Pacuupennsiii Tect Juku-
Oynnepa (ADF-test). Tect duku-®ymiepa Ajisi BpEMEHHBIX PSAJIOB, COAEPKAIIUX
TPEHLL.

Jloxxnbie perpeccun. Konurerpauuss BpeMEHHBIX PSAIOB. DHrelb-1 perHkep

tect (Engle-Granger test). Monenu koppeKkuu ommookK.



JIMHAMUYECKH TIOJNHBbIE MOJEIA U OTCYTCTBUE CEPUMHOM KOPPEISLIHHU.

IlocaenoBaTrenpHas SK30T€HHOCTD.

Tema 3. CepuiiHasg KoppeJsiiMsi M TIeTePOCKEJACTUYHOCTH B
perpecCMOHHOM aHAJIM3¢ BpeMEHHBIX psaaoB (3 yaca)

Ceoiictrea  MHK-oueHok mnpu  cepuilHOM  KOppeasuuH  OIIMOOK.
HecMmemnieHHOCTh W COCTOSITENNBHOCTh.  J((PEKTUBHOCT, U CTATHCTHUYECKHE
BbIBOABL. KauecTBo noaronku. CepuiiHas KOppeEIsALUUs B MOJEIISAX C JJarHPOBaHHOM
3aBUCUMOM IIEPEMEHHOM.

TectupoBanue cepuiiHoi koppemsiuu. t-rect Ha AR(1) cepuiinyto
KOppEJSAIUI0 TPU CTPOTO SK30T€HHBIX perpeccopax. Tect [lapOuna-YorcaHa.
TectupoBanne Ha AR(1) cepuiiHyl0 KOppENsLUIO TMPU OTCYTCTBUM CTPOTO
HK30TE€HHBIX perpeccopoB. TecTUpoBaHHE CEPUITHON KOppensiuu 0ojiee BHICOKOTO
nopsiika. Tect bpowma-I'ondpu (Breusch-Godfrey) Ha cepuitHyro Koppemnsiuio
AR(p).

Koppexkums 1ns  cepuilHOM  KOppeNlMU CO  CTPOro  3K30T€HHBIMU
perpeccopamu. Ilonmyuenne BLUE (Best Linear Unbiased Estimator) B AR(1)
mozaenu. OMHK-onenka (GLS). Hepeanuzyembiiit OMHK u peanuzyemsiiit OMHK
(FGLS). Onenku peammszyemoro OMHK (FGLS). Cochrane-Orcutt omenku. Prais-
Winsten onenku. CpaBaeane MHK u OMHK ornenok. Koppekiust mis cepuiinoit
KOPPEJISIIUU BBICOKHX MOPSIKOB.

Craructuueckuii BeiBoa mnociie MHK ¢ wucnonb3oBaHMEM YCTOMYUBBIX K
CEpPUIHON KOPPENSAIUU OMHMOOK. YCTOMYUBBIE K CEPUHHON KOPPETSALHHA OIMUOKH
(HAC).  VYcroiiuuBele K  cepudHOM  Koppensiumu t- u  F-TecTsl
I'eTepockeqacTUYHOCT, B MOJIENAX  BPEMEHHBIX  psAnoB. TectupoBaHue
reTEPOCKENACTUYHOCTH. ABTOPETPECCHOHHAsT YCJIOBHAs TIE€TEPOCKENACTUYHOCTD
(ARCH). TIlocnencteuss ARCH jns  cratuueckux  Mojenei, Mopenei
pacnpeneNieHHbIX JlaroB W auHamudeckux wmoxeneri. OMHK nponenypa s

CEpUITHOU KOPPETALUH U T€TEPOCKETACTUIHOCTH.



Tema 4. OcHOBBI IPOrHO3MPOBAHUSA HA OCHOBE PErpPecCMOHHBIX MOJEJIeH
(2 gaca).

Tunel perpecCMOHHBIX MOJENEH HCIOIb3YEMBIX JUI NPOrHO3UPOBAHUS.
be3ycnoBHoe 1 ycinoBHOE nporHoupoBanue. [Ipornozusie 3HaueHus. [Iporuossl u
Npe/cKa3aHHble 3HaueHHe. BHYTpeBbIOOpOUHbIE W BHEBBIOPOUHBIE HAOIIOACHUS.
[IceBIOBHEBBIOOPOUHOE  MPOTHO3MpOBaHUWE. TOUEeUHbIE W HMHTEpBaJbHBIC
nporHo3sl. OmmOku npornozupoBanus. RMSS. CpennexkBagpatuunas omunOka
nporHozuposanuss MSFE.

ARIMA-monemu. Tlponenypa  bokca—[xenkunca. Hupopmarmonubie
KpuTepur W BbIOOp TiyOuHBI  3ama3gsiBaHus. OnpeneneHus — nopsiaka
aBToperpeccun. Ilonxon Ha ocHoBe F-ctatuctuku. MHpOpMalMOHHBIN KpUTEpHil
Axanke AIC. Undopmanmonnsiii kputepuit lllsapna (SIC, BIC).

MHOXeCTBEHHasl pErpeccusi BPEMEHHBIX pA10B. ABTOPETPECCUOHHBIE MOJETU
C pacHpeAciIeHHBIMU JaraMu. TecTHpoBaHWE NPUUYMHHOCTH IO ['perHmxepy.
BbeiOop minHBI Jara B perpeccMd BpPEMEHHBIX PsSJAOB C MHOXKECTBEHHBIMU

perpeccopamu.

Il. CTPYKTYPA U COJEP)KAHUE MMPAKTUYECKOMN YACTH KYPCA
IpakTuueckue 3ansatus (12 yacos)
3ansiTue 1. ®yHKUIHOHAIbHBIE (POPMBI perpeccuii BpeMeHHbIX psijioB (4
yaca)
1. Ouenka Mojeneil ¢ HMCMoiIb30BaHWEM (UKTHBHOW MEPEeMEHHOW IS Teproja
BPEMEHH.
2. FDL wmopenei, KpaTKOCPOYHOM H  JOJTOCPOYHOM  DIIACTUYHOCTH
(MyJIbTUILUIMKATOPOB), UX UHTEPIIPETALIHS.
3. Mcnonb30BaHWE SKOHOMUYECKUX UHJIEKCOB B PErPECCUOHHBIX MOJIETISX.
4. VYyer TpEeHAOB B PErPeCCHOHHBIX MOJENSIX BpPEMEHHBIX PSJIOB U HX
UHTEpIpeTaLUs.
5. Y4er Ce30HHOCTM B PETPECCHOHHBIX MOJESAX BPEMEHHBIX PSAJOB M HX

WHTEpHpETALHS.



3ansiTue 2. CTanmoHAPHbIE M HECTAIIMOHAPHBIE BpeMeHHbIEe PAAbl (2

1. CtanuoHapHOCTb.
2. AR(p) u MA(Q) mozemnu.
3. Asrokoppemsinonnoi ¢pynkiuu (ACF).
4. YactHas aBTokoppensiuonHas pynakuus (PACF).
5. ARMA(p,q)
6. Cnyuaitnoe Oonyxnanue (Random walk). Ciyuaitnoe Onyxnanue ¢ apeigom.
3ansaTne 3. TecTUpOBaHUE CTAIIMOHAPHOCTH (2 yaca)
1. MaTerpupoBannocthio nmopsaka Houb (1(0)), onun (1(1)) u p (1(p)).
2. Tect Auxu-dymniepa: npouenypa U UHTEPIpETaLHs.
3.Pacmupennsriit Tect Juku-dymnnepa.
4, Tect Juxu-dymnepa 1151 BpEMEHHBIX PSIZIOB, COJIEPIKAIIUX TPEHI.
5. Perpeccuonnble Mojeu nepBbix pasnocreit (FD).
6. PerpeccnoHHbIe MOJIENIN TIEPBBIX BTOPBIX pasHocTei (SD).
3ausitue 3. TecTupoBaHHEe HA CEPUITHYIO KOPPeEJSIIUIO B
PerpecCMOHHOM aHAJIN3€e BPeMEHHBIX psiioB (2 yaca)
1. t-tect Ha AR(1) cepuiiHy10 KOpPEISALMIO MIPU CTPOTO IK3OTC€HHBIX perpeccopax.
2. Tect [lapObuna-YoTtcaHa.
3. TecrupoBanne Ha AR(1) cepuiiHyI0 KOPpPENAIHIO MPU OTCYTCTBHUU CTPOTO
JK30T€HHBIX PErPECCOPOB.
4. TectupoBaHUE CEPUITHON KOPPEAIIUU O0JIee BHICOKOTO TOPSIKA.
5. Tect bpoitma-I"'oadpu: nporeaypa u HHTEpIpETALIUS
3ansitue 4. OCHOBBI NPOTrHO3MPOBAHUS HA OCHOBE PeErpecCHOHHbIX
Mozneeii (4 yaca)
1. be3ycrmoBHOE TPOTHO3UPOBAHKE: MPOTHO3HBIC 3HAYCHUS, OMIMOKH TPOTHO3a,
WHTEPBAJIbHBIE TPOTHO3BI.
2. YcIoBHOE TPOTHO3WPOBAHHE. MPOTHO3HBIC 3HAYCHHS, OIMMOKH MPOTHO3a,
WHTEPBAJIbHBIC MPOTHO3BI.

3. IIporno3zupoBanue ¢ ARIMA Mmonensmu



4. TIporuo3upoBaHue ¢ ucnoib3oBanueM ADL-moneneit.

JlaGoparopHbie padoThi (12 yacon)

JlabopaTopuas paGora Ne 1. IIpunuunsl padorsl B R ¢ BpeMeHHbIMU
psinamu (1 gac)
1. YUreHue naHHBIX BpEMEHHOTO psijia
2. Pabora ¢ matamu B R
4. I'papuaeckoe mpeacTaBiICHUE BPEMEHHBIX PSIOB.
5. bazoBbie JielicTBUSI ¢ BpeMEHHBIMU psiiaMu B R

JlabopaTtopHas padora Ne 2. dyHKuMOHAJbHbIE (POPMBI perpeccui
BPEMEHHBIX PsI0B (2 yaca)
1. OueHka perpecCMOHHBIX MOJIENICH Ha OCHOBE BPEMEHHBIX PSI0B
2. OueHka Mojeneld ¢ HMCIOJIb30BaHUEM (PUKTUBHON MEPEeMEHHOUN I Tepuojia
BpEMEHH.
3. Ounenka FDL wmopenel, KpaTkOCpOYHONM U JOJITOCPOYHON DIIACTUYHOCTHU
(MyJIbTUTUIMKATOPOB).
4. Vlcionp30BaHE SKOHOMUYECKUX UHIEKCOB B PETPECCUOHHBIX MOJIEISAX

JlabopaTtopHass padora Ne 3. VYuer TpPeHIOB MU CE30HHOCTH B
perpeccHOHHBIX MoJeasix (2 yaca)
1. OueHka pErpecCHOHHBIX MOJENEH, BKIIOYAIONINX JWHEWHbIE TPEH/bI;
UMHTEpIpeTalus pe3ylbTaToB. JleTpeH1upoBaHue.
2. OueHka pPErpecCHOHHBIX MOJENIeH, BKIIOYAIONIUX KBAaJAPATHUUHBIE TPEHIBI;
HMHTEpIpETalUs pe3yJIbTaTOB.
3. OneHka perpecCHOHHbBIX MOJENEH, BKIIOYAIOUMX SKCIOHEHIIUAIbHBIE TPEHIBI;
MHTEpIpETalUs pPe3yJIbTaTOB.
4. O1leHKa pErpecCUOHHBIX MOJENEeH, BKIIOYAIOMIMX CE30HHBIE KOMIIOHEHTHI;
MHTEpIpETalUs pPe3yJIbTaTOB.
5. OueHka pPErpecCHOHHBIX MOJENEH, BKIIOYAIOMUX TPEHJ U CE30HHOCTD,

HMHTEPNPETALHNs PE3YIbTATOB.



JlabopaTtopuass pa6ora Ne 4. TecrupoBaHue CTANHOHAPHOCTH U
c1a003aBUCHMbIe BpeMeHHbIe psaabl (3 uaca)

I. Ouenka BbIOOpOuHOM aBTOKOppensanuoHHor ¢GyHkun (ACF) u wactHOU
aBTokoppessiuonHoit  ¢pynkiuu (PACF) BpeMeHHBIX psiIOB; HHTEpHpeTaIus
pE3yJIbTATOB.

2. Omnenka AR(1) Moaeny BpeMEHHBIX PSI0B; HHTEPIPETALIUS PE3YJIBTATOB.

3. Tect uxu-dysiepa: nmpoieaypa 1 UHTEPIPETALHS

4. Pacimpennsiii tect Juku-dyepa.

5. Tect luxu-dynnepa Ajis1 BpEMEHHBIX PSIZIOB, COIEPIKALTUX TPEHI.

6. OueHKa perpecCHOHHbIX Mojelei mnepBbix pasHocted (FD); unTepnperanms
PE3yJIbTATOB.

7. lo6aBnenue tpenaa B FD-monens; naTEpIpeTaIius pe3yabTaToB.

8. OlleHKa PEerpecCHOHHBIX MOjEJei BTOpBIX pasHocTel (SD); umHTepmperarius
pPE3YyIBTATOB.

Jlabopatopuass padora Ne 5. Cepmiinasa  koppeasiuua H
reTepoCKeJaCTUYHOCTh B PErpecCHOHHOM AaHAJM3e¢ BPEMEHHBbIX pPHAI0B (2
yaca)

1. Tect lapbuna-YoTtcaHa: mporeaypa 1 HHTEPIPETAIHS
2. Tect bpotima-I'ondpu: nporeaypa 1 HHTEpIpETALUS
3. Ilonyaenune Cochrane-Orcutt orieHOK

4. TTomyuenue Prais-Winsten omneHkH

5. llonyuenne u ucnonbzoBanne HAC ommobok.

JlabopaTtopnas paGora Ne 6. OcHOBbI NPOTrHO3MPOBAHHSI HA OCHOBE
perpeccCHOHHBIX Mo/jieJiei (2 yaca)

1. Tlpouemypa bokca—/[keHkmHCa: UASHTU(UKALMA, OICHUBAHUEC MOACIH U
MPOBEPKA €€ aJIEKBATHOCTH, MPOTHO3UPOBAHHUE.

2. IlporHosupoBanue ¢ wucnoianp3zoBanuem ADL-moneneit. TectupoBaHue
NPUYUHHOCTH 1O ['pertHIKepy.

3. IlocTpoeHue mceBIOBHEBBIOOPOUHBIX IporHo3oB. Omenka RMSS u MSFE.

[TocTpoeHre MHTEPBAIbHBIX TPOTHO30B.



11, YYEBHO-METOAUYECKOE OBECITEYEHHUE
CAMOCTOSTEJIbBHOA PABOTHI OBYYAIOIIUXCS
Y4eOHO-MeTOInYECKOe oOecrieueHue CaMOCTOATENbHOMN paboThI
00yJaroUINXCs MO JUCIHUILTHHE « DKOHOMETpHKa 2» mpeacTaBieHo B [Ipunoxennn
1 u BKiIIOYaeT B ceO:
TUIaH-Tpad UK BBITOJHEHUSI CAMOCTOATEIHHONW pabOThl IO AUCHIUIUINHE, B TOM
qrcIie IPUMEPHBIE HOPMBI BPEMEHH Ha BBHITIOJTHEHHUE 110 KaXI0OMY 33/1aHHUIO;
XapaKTepUCTUKA 33JlaHuN JJII CaMOCTOSITENbHOW paboThl OOydarolmuxcs u

MCTOAUYCCKHUEC PCKOMCHAAIWUHN IO UX BBITIOJIHCHUIO.

IV. KOHTPOJIb JOCTHXXEHUSA IEJIEA KYPCA

Ne | Kontpomupyembie | Koppl 1 sTamsl OneHouHbIE CpeAcTBa
pas3neisl / TeMbl (dbopMuUpOBaHUS TEKYIIUHA KOHTPOJIb MIPOMEKYTOU
1/ JIACITMTLTUHBI KOMITCTCHITU I Hast
I aTTecTarus
Beenenue B 3HAEeT [1P2-1
1 skoHoMeTpuueckuit | IIK- | ymeer I1P2-1
aHaju3 BpeMeHHbIX | 11 BIIAJICeT I1P2-1
pAIIOB
CranuoHapHoCTh 1 | K- 3HacT 11P2-2
2 | cnabo3aBUCHMBIE 13 yMEET 11P2-2
BPCMCHHBIC Ps/bI BJIAJIEET I1pP2-2
Cepuiinas 3HAET I1P2-3 PeiiTHHTOBEIE
KOpPpeIsIus 1 yMeeT I1P2-3 MEPOTIPHUSTHS
TETEPOCKEMACTHYH | [yg_ [prareer IP2-3
3 | octb B 13
pPErpecCHOHHOM
aHaln3e
BPEMEHHBIX PSIJIOB
OCHOBBI 3HaeT I1P2-4
MIPOTHO3UPOBAHUS K- | ymeer [IP2-4
4 | Ha ocHose 12 BIaACET I1P2-4
PErpecCUOHHBIX
MoJIenei

TuroBble KOHTPOJIBHBIEC 3a1aHUSA, METOAUYECKHNE MATEPUAIIBI, OMPEICIIAIOIINE
MpoLeAYpbl OLEHMBAHUS 3HAHWM, YMEHUW U HaBBIKOB U (WJIM) OIbITa

ACATCIbHOCTH, a TAaKXKC KPHUTCPHH M I10Ka3aTCJIIu, HCO6XOI[I/IMI)IG JJIA OLCHKU



3HAaHWM, YMEHUH, HaBBIKOB M XapaKTepU3ylOIIMe 3Tanbl (OpMUPOBAHUSA
KOMIIETEHUUA B  TPOLECCE OCBOCHHS  O0pa3oBaTeNbHOW  MPOrpaMMBbl,

npeacrasieHsl B [Ipunoxenun 2.

V. CIUCOK YYEBHOM JUTEPATYPHI U UHOOPMAIIMOHHO-
METOANUYECKOE OBECHEYEHUE JUCHUIIJIMHBI
OcHoBHas iUTEpPaTypa
(a1ekmponmbIe u neuammble uz0anus)

1. Kpemep, H.III. DOxoHomeTpuka [DIEKTpOHHBIA pecypc]: y4eOHHK Jis
crynentoB By30oB/ H.ILI. Kpemep, b.A. [lyTtko. - M.: OHUTU-AHA, 2017. - 328
C. - Pexum nocryma: http:/lib.dvfu.ru:8080/lib/item?id=IPRbooks:IPRbooks-
71071&theme=FEFU

2. MUKpPOIKOHOMETPUKA: METOJIBl U MX MPUMEHEHUS : YUeOHUK JISl BY30B IO
HPKOHOMHYECKUM HampapiieHusiM U crienuaibHocTsiM Ku. 2 / 3. Konun Kamepow,
IIpaBun K. TpuBeau ; nep. ¢ anri. b. JlememeBa. — M.: leno, 2015. - C. 525-
1158. - Pexum JOCTYyTIA:
http://lib.dvfu.ru:8080/lib/item?id=chamo:846943&theme=FEFU

3. Mukpo’KoOHOMETpUKa: METOAbl U MX MPUMEHEHHs: YUYCOHUK Jisi BY30B IO
HPKOHOMHYECKUM HampapiieHusiM U crenuanbHocTsM Ku. 1 / 3. Konun Kamepow,
IIpaBun K. TpuBenu ; mep. ¢ anra. b. Jlememesa. — M.: Jleno, 2015. - 522 c. -
Pexxwum moctyna: http://lib.dvfu.ru:8080/lib/item?id=chamo:846629&theme=FEFU

4. Opnos, A.W. DxoHomeTprka [DnekTpoHHBIN pecype]/ A.WU. Opaos. - M.:
WNurtepner-Yuusepcurer Mapopmannonnsix Texnonoruit (MHTYUT), 2016. - 677
C. - Pexwmm nmoctyma: http://lib.dvfu.ru:8080/lib/item?id=IPRbooks:IPRbooks-
52168&theme=FEFU

5. Crok, /., Yorcon, M. BBeneHue B 3KOHOMETPUKY : YYEOHUK IO
HPKOHOMHYECKUM HANPABICHUSAM M CIIEHATLHOCTSIM BY30B / [xeitmc Ctok, Mapk
Yorcon; niep. ¢ anrin. M. FO. Typynuesoit. — M.: Jleno, 2015 - 835 c. - Pexum
nocryna: http://lib.dvfu.ru:8080/lib/item?id=chamo:846619&theme=FEFU



http://lib.dvfu.ru:8080/lib/item?id=IPRbooks:IPRbooks-71071&theme=FEFU
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
http://lib.dvfu.ru:8080/lib/item?id=IPRbooks:IPRbooks-52168&theme=FEFU
http://lib.dvfu.ru:8080/lib/item?id=chamo:846619&theme=FEFU

6. Ytkun, B.b. Oxonomerpuka / B.b. Y1kun. - 2-e uzn. - M.:/lamkoB u K,
2017. - 564 c - Pexxum JI0CTyna:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-415317&theme=FEFU

JJonmosHuTENABHAS JJUTEPATYPA
(neyammnwie u snexmpornmwvle uz0anus)

1. AiiBazan, C.A. DKOHOMETpUKA - 2: MPOJIBUHYTHIN KypC C MPUIIOKEHUSIMH B
¢unancax: Yuebnuk / C.A. AiiBazsn, J[. ®@anranmuau. - M.: Maructp: HUIL]L
NHOPA-M, 2014. - 944 C. - Pexxum JIOCTyTIA:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-472607 &theme=FEFU

2. babemko, JI.O. DkoHOMETpHKAa ¥ 3IKOHOMETPUYECKOE MOJCIUPOBAHUE :
yuebnuk / JI.O. babemko, M.I'. buu, N.B. Opnosa. - M. : By3oBckuii y4eOHUK :
NHOPA-M, 2018. - 385 C. - Pexxum JIOCTyTIA:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-968797&theme=FEFU

3. bopomnu, C.A. DOxoHometpuka. IIpaktukym: Yuebnoe mocobue/ C.A.
bopoauu. - M.: HULl UH®PA-M, Hos. 3nanue, 2015. - 329 c. - Pexxum nocryma:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-502332&theme=FEFU

4, BanentunoB, B.A DOxonomerpuka / A.B. BanentunoB, - 3-¢ wu3m. -
M.:JlamkoB u K, 2016. - 436 C. - Pexum JOCTyIa;:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-414907&theme=FEFU

5. I'magmnmun, A.B. Dxonometpuka: yue6Hoe nocooue / A.B. I'mamunun, A.H.
I'epacumos, E.W. I'pomoB. - Mocksa : KnoPyc, 2017. - 232 c. - Pexxum nocrtyna:
http://lib.dvfu.ru:8080/lib/item?id=BookRu:BookRu-926189&theme=FEFU

6. Hesexwun, B.I1. [IpakTiyeckas sKoHOMETpUKa B Kelicax : yueb. mocooue /
B.I1. Hesexun, }0.B. Hesexun. - M. : U]] «DOPYM» : UTHOPA-M, 2018. - 317
c. - Pexxum nmoctyma: http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-
767627 &theme=FEFU

/. HuBoposxkuHna, JI.W. DxoHOMeTpHKa : TEOpUsl U MpakTUka : yued. mocodue /

JL.W. Huopoxxkuna, C.B. ApxenoBckuid, E.Il. Kokuna. - M. : PUOP : UHOPA-


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
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

M, 2018. - 207 C. - Pexxum JIOCTyMa:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-907587&theme=FEFU

8. HoBukos, A.W. Dxonomerpuka / HoBukoB A.W. - M.:[lamkoB u K, 2017. -
224 c. - Pexxum nocrtyma: http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-
415339&theme=FEFU

Ilepeyens pecypcoB cetu «MHTEpHET»
1. R: Ananu3 u BU3yajau3aius JaHHbix https://r-

analytics.blogspot.com/p/rstudio.html

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

3. R Tutorial https://www.statmethods.net/r-tutorial/index.html
4. Rstudio Users Guide
https://www?2.stat.duke.edu/courses/Spring14/stal101.001/UsersGuide.pdf

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

Ilepeyenb MHGPOPMALMOHHBIX TEXHOJIOT UM
U MIPOrPaAaMMHOI0 o0ecrevYeHus
R
Rstudio
TeXstudio
Chrome
Microsoft Word

Microsoft Excel

N o a bk~ D

Microsoft PowerPoint
VI. METOANYECKUE YKA3AHUS 11O OCBOEHUIO JUCIHHUIIJINHBI
Peanuzanusa nuciuuminHel « JKOHOMETPHUKA 2» MPEyCMaTPUBAET CIEAYIOIINE
BUJIBI Y4eOHOU pabOTHI: JICKIIUU, MPAKTUUECKHUE 3aHATHSA, JJa0OpaTOpHBIE PabOTHI,
CaMOCTOSITEIbHYIO PAa0OTy CTYAEHTOB, TEKYIIHH KOHTPOJIb U MPOMEKYTOUHYIO
aTTECTalUIO.
OcBoeHne Kypca JUCHUIUIMHBI «ODKOHOMETPUKA 2»  MOPEANOoaraet
PEUTHUHIOBYIO CHCTEMY OLIGHKM 3HAHUN CTYJIEHTOB M MpPEIyCMaTpuBaeT CoO

CTOPOHLBI IIPCIIOAaBaTCIIA TGKYHII/Iﬁ KOHTpPOJIb 3a IIOCCIICHUCM CTYIACHTAaMH


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

JIEKUUH, TMPAKTUYECKUX 3aHATUM, TOATOTOBKOM U  BBIIIOJHEHHEM  BCEX
1a00paTopHBIX paboT C o0O0si3aTeNbHBIM MPEJOCTaBICHUEM OT4YeTa O padorte,
BBITIOJTHEHUEM BCEX BUIOB CAMOCTOSITENIbHON PaOOTHI.

[IpoMexXyTOUHOW aTTecTalMe NO0 JUCHUIUIMHE «DKOHOMETpHKA 2»
SABJISIETCS DK3aMEH. OK3aMEHAllMOHHAs OILIEHKa BBIBOJUTCS Ha OCHOBAaHUU
pe3yJIbTaTOB PEUTHUHIOBBIX MEPOIPUITUNA, BKIIOYAIOMINX OIEHKH YEThIpEX
KOHTPOJIBHBIX padoT.

3a KaXIy U3 YeTHIPEX KOHTPOIBHBIX PabOT CTYACHT MOXKET MOJYYUTh
MakcuMyM 25 OaymioB. MakcumanbHas cymMma OaJIOB MO BCEM YETHIPEM BUJIaM
TeKyIero KoHTpoJsi cocrapiseT 100 OammoB. KToroBeiil 6amn paccuMTHIBACTCS
CJICAYIOIHUM 00pa3oM:

Scorejrog = Scorexpy + Scoreygp,+Scoregps + Scoregp,

r7e: Score oy — UTOTOBOE KOJIMYECTBO OAILIOR;

Scoreypy — KOMMUECTBO OAILTIOB 32 KOHTPOJIbHYIO padboTy Nel;
Scoregp; — KOTUYECTBO OAITOB 32 KOHTPOJIbHYIO padboTy Ne2;
Scoreypsz — KOTUYECTBO OAIIIOB 32 KOHTPOJIbHYIO paboty Ne3;
Scoreyps — KOTUYECTBO OAIIIOB 32 KOHTPOJIbHYIO padboty Ne 4.

Kputepun oneHku 1no IucUUIIinHe «IKOHOMETpHKA 2» HJis aTTecTallud Ha
sK3aMeHe cieayrommue: 86-100 6amoB — «OTIUYHO», 76-85 GamIoB — «XOPOIIOY,
61-75 OammoB —  «yIOOBIETBOpPUTEIBHO», 60 W MeHee OamioB —
«HEYIOBIETBOPUTEIHHOY.

PexomMeHnaanum no NJaHNPOBAHUIO U OPTaHU3AMU BPEMEHH,
OTBE/JICHHOI'0 HA U3yYeHHe TUCHUILTUHBI

PekoMeHI0BaHHBIM BapHaHTOM TUIAHWPOBAHUS W OPTaHU3AIMH CTYIECHTOM
BPEMEHHU, HEOOXOAMMOTO JUIsl WM3Y4YEHUS NWCIHILIMHBI, SBISIETCS PaBHOMEPHOE
pacnpenencHue y4eOHOW HArpy3k, T.€. CHCTEMAaTHYECKOE O3HAKOMJICHHE C
TEOPETUYECKUM  MaTepraJioM Ha  JIGKIMOHHBIX  3aHATHAX, 3aKpeIUiCHUE
MOJIYYCHHBIX 3HAHWW TPU PENICHWH 3a7ad Ha MPAKTUYSCKUX 3aHATHAX,
MOATOTOBKM W BBITIOJIHCHUH JIA0OPATOPHBIX pabOT, a TakKe MPHU BHITIOJHEHUU

3alaHUM, TPETYCMOTPEHHBIX [JIi  CAaMOCTOATENIbHOW pabOThl  CTYAEHTOB.



CamocTodTeNnbHYI0 pabOTy CIEAyeT BBINOJHATH COrJIacHO rpaduky H

TpeOOBaHUSAM, MPEIOKEHHBIM MPENOIABATEIEM.

AJITOPUTM HU3YYEeHHS JUCHUIINHBI

JIng  ycnmemHoOro OCBOEHMS  JAUCLMIUIMHBL  CTYJEHTY PEKOMEHIYEeTCs
BBINIOJIHATD CIEAYIOIIUN aJrOPUTM JECUCTBUMN:

1. mocemarsy Bce NEKINUH, NPUXOAUTH 1O Havasla JICKUUHU, BO BPEMS JIEKLIUH HE
NOKUAATh Ha JUIMTEIBbHOE BpEMs JEKUMOHHYIO ayJIUTOpHIO, UMETh NpH cede
TETPaJib/0OJOKHOT AJI 3amuced, pyuykKy; Ha JIGKIUSAX CIyIIaTh JIEKTOpa, aKTUBHO
y4acTBOBAaTh B OOCYXJEHUH BOIPOCOB, OOpAILEHHBIX JEKTOPOM K ayIUTOPHH;
JeJ1aTh KOHCIEKTHI JIEKIUUA. B ciydae eciu 3aTpOHyThIE Ha JIEKIHMU BOIIPOCHI
HEMOHSTHBI,  CTYIAEHTY  CjeayeT  3aJaBaTh  JIGKTOPY  BONPOCHI  JIMOO
HETMOCPEICTBEHHO B XOJE JEKIHUM, JUOO cpa3y Iocie JEeKUUU, a TakkKe Ha
NpPaKTUYECKUX 3aHATUSAX WIM J1abopaTOpHBIX paboTax. B xone jexuuu cTyneHTy
HE CJenyeT TOBOpUTh MO TenedoHy, NHUCaTh W/WIM YUTaThb COOOILEHUS B
MECCEHJKEpax M COLHUAIbHBIX CETAX, CMOTPETh WM CIyIIATh JIIOOBIE BUJIEO WIH
ayJuo MaTepuaibl, YATATh JIIOOYIO HE CBSI3aHHYIO C TEMOMH JIEKLIUU JIUTEPATYpYy.

2. mocem@arb BCE IPAKTHUYECKUE 3aHATHS, NPUXOAUTH JO Hadaia
IIPAKTUYECKOTO 3aHATHs, BO BpPEMs IPAKTUYECKUX 3aHATUNA HE IOKUAATh HA
JUINTENIBHOE BpeMs Y4eOHYI0 ayAMTOPHUIO, B KOTOPOH MPOXOIUT MPAaKTUYECKOE
3aHATHE, UMETh IpH cebe TeTpaab id 3amuceil, pyuky. Ha mnpakruueckux
3aHATUSAX CIYyIIaTh [penojaBaTelid, aKTHUBHO Y4acTBOBaTh B O0OCYXICHHUU
BOMNPOCOB,  OOpAIICHHbIX  IMpernojaBaTeleM K  ayIUTOPHH,  BBIIOJHATH
NPEIIIOKEHHBIE MPENOAABaTENIAM 3aJaHus, JEJaTh 3allUCH, BBINOJHATH PacyeThl,
CTpOUTH TpauKH, Kak B TETPaaM, TaK U Ha Jocke. B ciyuae ecnu 3aTpoHyThIE Ha
[IPAKTUYECKOM 3aHATUM BOIPOCHl HEMOHATHBI, CTYAEHTY CIEAyeT 3a1aBaTh
IIPENOJABATENIO BOIPOCHI JIMOO HEMOCPEACTBEHHO B X0/1€ MPAKTUYECKOTO 3aHSTHSI,
aubo cpasy mocie Hero. B Xome mpakTHuecKoro 3aHATHs CTYIAEHTY HE Cledyer

TOBOPHUTH 10 TeiedOoHy, MUCATh W/WIM YHUTATh CO-OOIIEHUS B MECCEHKEpax H



COLIMAJIBHBIX CETSIX, CMOTPETh WM CIYLIaTh JO0bIE BUACO WK ayJUO MaTepUalbl,
YUTATh JIIOOYIO HE CBA3aHHYIO C TEMOW MPAKTUYECKOIO 3aHATHUS JIUTEPATYPY.

3. mocemarh Bce JabopaTopHbie pabOThl, MNPUXOAUTH JI0 Haudama
nabopatopHoil paboOThl, BO BpeMs J1a0opaTOpHOM pabOThl HE MOKUIATh Ha
JUIUTENTLHOE BpeMs y4eOHYIO ayJUMTOPUIO, B KOTOPOH BBIMOIHAETCS JIabopaTopHast
pabora, uMeTh npu cede TeTpaab Uil 3anucei, pyuky. Ha maboparopusix padotax
ClyliaTh MpenojaBaTelisi, aKTUBHO YYacTBOBaTh B OOCYXKIEHUU BOIPOCOB,
oOpalleHHbIX TMpenojiaBaTesieM K AayJuTOPUHU, BBINOIHATh MPEJIOKEHHBIE
npenojaBaTessiM 3aJaHus, 1ejaTh 3aliCH, CKUITHI, BHIOJHATh PACU€Thl, CTPOUTD
rpadgukun Ha xommbloTepe B mporpammax R, Rstudio, Excel, B TeTpanu wiu Ha
nocke. B ciydae ecnu 3aTpoHyThIe Ha JIabOpaTOpHOM paboTe BOMPOCHI HETIOHSTHBI,
CTYJIEHTY CJeAyeT 3a7aBaTh MPENojaBaTeI0 BOMPOCHl MO0 HEMOCPEACTBEHHO B
XOJIe BBINOJHEHUS JlabopaTopHOW paboThl, OO cpa3zy mocie Hee. B xoxe
nabopaTopHOl pabOThl CTYNEHTY HE CIEAyeT TOBOPHUTH MO TeleoHy, MUCAThH
W/WIM YUTATh COOOIIEHHS] B MECCEH/KEpPax M COIMAIBHBIX CETSAX, CMOTPETh WIIU
CIIylIaTh JIOObIE BUIEO WIM ayJd0 MaTepuaibl, YATATh JIOOYI0 HE CBSI3aHHYIO C
TEMOM TabopaTopHO PabOThI TUTEPATYPY.

4. perylspHO BBINONHATH mpenycMoTpeHHyro PIIY][ camocTosTenbHyto
pabory. CamocTosaTenpHast paboTa CTyIeHTa BKIIIOUACT:

4.1. BHUMaTeIbHOE YTEHUE KOHCIEKTOB JEKIUH. Ecium Kakue-To BOMPOCHI
KOHCIIEKTa Ka)XyTCSi HENOHATHBIMHU, CIIEAYET IMOBTOPHO IE€pEYUTaTh KOHCIEKT.
3anucarh BOMNPOCHI, KOTOPBIE OCTAJIUCH HE IMOHATHBIMH IIOCIE IPOYTEHUS
KOHCIIEKTa.

4.2. BHUMATEIbHOE YTEHHE OCHOBHON PEKOMEHIOBAHHOW JIMTEPATYpPHI, MPHU
HEOOXOAMMOCTH COCTaBJICHHE KOHCIEKTa IO TMPOYUTAHHOMY MaTepuaity.
[lonbiTaTbcsl OTBETUTH HA KOHTPOJIBHBIE BONPOCHI, CIEAYIOIIHME IOCHE
COOTBETCTBYIOLIUX Pa3/esioB YUeOHHKOB, YU€OHBIX MOCOOMH. 3amucaTh BOMPOCHI,
KOTOpbIE OCTAJUCh HE MOHATHBIMU IIOCJI€ IPOYTEHUS KOHCIEKTa M YTEHUs
OCHOBHOUM pPEKOMEHJIOBaHHOW nuTepatyphl. [Ipu HEOOXOIUMOCTH OOpaTUTHCA K

JOTIOJIHUTENIBHOM ~ JIUTEpaType, CIpPaBOYHHUKAMU, On-line JeKiusiM, clenath



KOHCIIEKTHI. B ciydae, €ciau 4acTb BOIPOCOB OCTajach HE NMOHATHOW, 3a1aTh HX
MPEeNoJaBaTeNl0 Ha MPaKTUYECKOM 3aHATUHM, JabopaTopHOM padoTe WM Ha
VHJIMBU1YaJIbHOW KOHCYJIbTAllMU, B TPEAYCMOTPEHHOE ISl 3TOTO BPEMSI.

4.3. BBINOJIHEHHE BCEX PEKOMEHJIOBAaHHBIX  MpENoJaBaTeNsAM  JJIs
CaMOCTOSITEIbHOM palboThl 3aJaHWM, MOATOTOBKA OTBETOB Ha BBIJAHHBIC IS
CaMOCTOSITETLHOTO M3YYE€HHUS BOIPOCH, TpPU HEOOXOAUMOCTH, MOATOTOBKA
KOHCIIEKTOB OTBETOB HA 3aJlaHHbIE BOIIPOCHI, PEIIEHWE 3a7ay, BBINOJIHEHUE
pacyeToB, MocTpoeHue rpadukoB, ohOpMIIEHHE PEIICHUS 3a]a4 B MUCHMEHHOM
BUJIe; COOp JTaHHBIX, HAMKMCAHUE CKPHUIITOB, BBHIMOJHEHHE PACYETOB C MOMOIIBIO
OpOrpaMMHOr0 oOecredyeHusi, MOJAroToBKa mpe3eHTauuid u JoknanoB. llepen
CaMOCTOSITEIbHBIM BBITIOJTHEHUEM MPAKTUYECKUX 3aJaHUN, CTYACHTY CIEIyeT
MPOYUTATh KOHCHEKT JICKIIUM U PEKOMEHJIOBAaHHYIO MO COOTBETCTBYIOIIEH TEeMe
JTUTEpaTypy, MPOUUTATh U MPU HEOOXOIUMOCTH, €II€ pa3, HO YK€ IMOITHOCTHIO
CaMOCTOSITEJIbHO, BBINIOJIHUTH 3aJaHUE, PAHEE BBHINIOJIHEHHOE HAa MPAKTUYECKOM
3aHSATUU WU J1a00paTOpHOM paboTe.

Pexomenaanuu no padore ¢ aurepaTypou

CamocrositenbHas paboTa CTYAEHTOB C JUTEpaTypod Mpenrnosiaraer
BHUMATEJIbHOE YTEHHWE OCHOBHOM PEKOMEHJOBAHHOW  JUTEpaTypbl, IpHU
HEOOXOJMMOCTH COCTaBJICHHUE KOHCIIEKTa IO MPOYUTAHHOMY MaTepuany.
PexkomeHayeTcss OTBETUTh HAa KOHTPOJBHBIE BOMNPOCHI, CIEAYIOIIUE TOCIIE
COOTBETCTBYIOIIIUX Pa3/eiiOB YYEOHUKOB, YU4EOHBIX MOCOOMM. 3amucaTh BOIPOCHI,
KOTOpbIE OCTAJIUCh HE TOHATHBIMM TIOCJIE€ MPOUYTEHUS KOHCIEKTa WM YTECHUS
OCHOBHOW PEKOMEHJIOBaHHOW juTepaTypbl. [lpu HeoOXommmocTn oOpaTUTHCSA K
JIOTIOJTHUTENIBHON —JIUTepaType, CIpaBOYHUKAMH, On-line JEKIusM, CHaelath
KOHCIIEKThI. B ciydae, eciau 4acTh BONPOCOB OCTajlaCh HE MOHATHOM, 3a/1aThb UX
MpEenoAaBaTeIl0 Ha MPAKTUYECKOM 3aHSATHH, J1abopaTopHOW paboTe WM Ha
WHJIMBUIYaJIbHOW KOHCYJIbTALINH, B TPEAYCMOTPEHHOE JIJIsl ’TOTO BpEMS.

PexomeHaanuu no noAroToBKe K TeCTHPOBAHHUIO
[ToaroToBKa K TECTHPOBAHUIO MPEANOJIATAET MOBTOPEHUE TEOPETUUYECKOTO

Marepuaia, IOBTOPHOE PEIICHUE 3aJa4 U BBIIIOJHEHUE 3aJaHUM, pPAHEE PEIICHHBIX



Y BBIMOJHEHHBIX HA MPAKTUYECKUX 3aHATUAX U JJaOOPATOPHBIX paboTaX, a TAKKE B
paMKax CcaMOCTOSTeNIbHOM paboThl. TumoBsie 3afgaHus Uil TECTUPOBAHUS
npuBeaeHbl B [Ipunoxenun 2.
VIl. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHUE
JAUCHUIIINHBI

Jlns  mpoBeneHWs  JICKIMOHHBIX — 3aHATUM  HeoOXoauma  ayJauTopus,
OCHAILIEHHAs JTOCKOM, MeJloM (MapKepoM, e€Ciu JIocKa Oenasi) U MyJIbTUMETUNHBIM
IIPOEKTOPOM.

JInst mpoBeAeHUs MPAKTUYECKUX 3aHATUN — ayJIUTOPHSI, OCHAILLIEHHAsI JOCKOM
U MeJIoM (MapKepoM, eCiIu JocKa Oeast).

Jlns mpoBeneHUs Ja0OPATOPHBIX 3aHATUM — ayJIUTOpPHs, OCHAICHHAas
MYJIBTUMEIUHHBIM TPOEKTOPOM, MEPCOHATBHBIMU KOMIIBIOTEpAaMH Ha pabouux
MecTax CTYAEHTOB C BBIXOJIOM B MHTEpHET M YCTAaHOBJEHHBIM MPOrPAMMHBIM

obecneuenueM (kak muaumMyM — R u Rstudio, Microsoft Excel).



[Ipunoxenue 1

MUHUCTEPCTBO OBPA3OBAHUS U HAYKU POCCUMCKOM ®EJEPALIMNA

denepanbHOE TOCYIAPCTBEHHOE aBTOHOMHOE 00pa30BaTEIbHOE YUPEKICHHUE BBICIIETO 00pa30BaHUs
«/lanbHeBOCTOUYHBIN (hefepabHbIH YHUBEPCUTET)
(AB®DY)

HA3BAHME HIKOJIbI (PUJINAJIA)

YYEBHO-METOIMYECKOE OBECIHEYEHUE CAMOCTOSITEJIbHON
PABOTbBI OBYYAIOLIUXCS
M0 JMCUHUILINHE «JKOHOMETPHUKA 2»
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Ilnan-rpauk BbINOJHEHHUSA CAMOCTOATEIbHON PadOThI 110 JUCHMILINHE

Ne Jara/cpoxkn Bua camocrosite/bHOM IIpumepHbIe ®opma
n/n BBINOJIHEHHS] | PaGoOThI HOPMBI BpeMeHH KOHTPOJIs
HA BBINOJHEHHE
nepes] KaKIbIM YTEHHE KOHCIIEKTOB
MIPAKTUICCKIM JEKIUH, U3y4eHHE
1. 3aHATHEM WM OCHOBHOM U 3 yaca TECTBI
nabopaTopHOM JOTIOJTHUTEILHO M
paboToii JUTEPaTyphbl
nepes KaKIbIM
MIPAKTUICCKUM IIpOBEpKa
2. 3aHSATUEM WIIH peleHue 3ana4y 3 gaca BBITIOJTHEHHS
nabopaTopHOM 3aJIaHUM U T€CThI
paboToii
nepes KaxabIM
MIPAKTUICCKUM BBITIOJTHEHHE ITposepka
3. 3aHSITHEM WU NPaKTUIECKUX 3aJJaHHUI B 3 yaca BBITIOJTHEHHSI
nabopaToOpHOI Rstudio 3aJaHui U TECTHI
paboToii
4 17-18 wenens IloaroroBka x HTOrOBOM 45 qacon KonTposbaas
' cemecTpa KOHTPOJIBHOM paboTe paborta No 4
Hroro camocTositenpHas pabota 54 gaca

- UYTCHHC KOHCIICKTOB HGKHHﬁ,

PexomeHaanum no caMmocTosiTeJIbHOM padoTe CTYy/IeHTOB

JIATEPATYPHI;

- pCHICHHUC 3a1aY;

HN3YYUYCHUC OCHOBHOM

CamocrosTenbHas pa60Ta CTyACHTA BKIIKOYACT:

- BBITIOJTHEHHE MpaKTHUYeCKuX 3aaaHuii B Rstudio;

- IOATOTOBKA K HTOI'OBOMY TCCTHUPOBAHMIO.

141 HOHOHHHTGHBHOﬁ

MeTtoaudeckue PEKOMECHIAINHUH 110 YTCHUI0 KOHCIICKTOB nemmﬁ,

U3YYEHHI0 OCHOBHOM M 1ONOJHHUTEIbHOM JUTEPATYPbI

1. BHMMAaTEIBbHOE YTECHHWE KOHCIIEKTOB HGKHHﬁ. Ecnu kakwme-To BOIIPOCEL

KOHCIICKTa KaXXyTCA HCIIOHATHBIMH, CJICAYCT IMOBTOPHO IICPCUYUTATb KOHCIICKT.

3anucaTh BOMPOCHI,

KOHCIICKTA.

HEOOXOIUMOCTH

KOTOPBIC OCTAJIMChb HC IIOHATHBIMH IIOCJIC IIPOYTCHHUA

2. BHUMATEIbHOE YTCHHE OCHOBHOW PEKOMEHJOBAHHOW JIUTEPATyphl, MPHU

COCTaBJICHUC

KOHCIICKTAa

10

MPOYUTAHHOMY MaTepuany.




[TonibITaThCd  OTBETHUTH HA KOHTPOJIBHBIE BOIPOCHI, CIEIYIOIIME MOCIIE
COOTBETCTBYIOLLIUX Pa3AeliOB YUEOHUKOB, YUEOHBIX MOCOOMM. 3amucaTh BOIPOCHI,
KOTOpBIE OCTaJIUCh HE MOHSATHBIMHM MOCJIE€ MPOYTEHHS KOHCHEKTA W OCHOBHOM
pEeKOMEHJ0BaHHOW  nuTepaTypbl. Ilpu  HeoOXoguMOCTH  OOpaTHUThCA K
JIOTIOJIHUTEIIBHON  JIUTepaType, CIpaBoYyHUKaMu, ON-line nekmumsaMm, caenathb
KOHCIIEKTHI. B ciydae, eciau 4acTh BONPOCOB OCTajach HE MOHATHOM, 3a1aTh HX
OpernojaBaTeql0 Ha TNPAKTUUYECKOM 3aHSITHM, JIabopaTOpHOM paboTe WM Ha

HHI[PIBI/IIIyaJIBHOﬁ KOHCYJIbTAllUH, B IPCAYCMOTPCHHOC IJIs1 3TOI'O BPCMH.

MeTtoanyeckue peKOMEHIAalMHU M0 pelIeHNI0 3a1a4

1. BHumaTeapHO MPOYUTATh U IPOPA00TATh KOHCTIEKTHI JICKIIMM, OCHOBHYO
U, TP HEOOXOAMMOCTH, JIOTIOTHUTEIBHYIO JIUTEPATYPY.

2. [IpounTaTh ¥ MOBTOPHO PEIIUTH 3aJ1a4H, BHIIOJHEHHbBIC HA TPAKTHYECKUX
3aHATUSAX.

3. BHUMarenbHO MPOYUTATH YCIOBHUE 33/1a4l, COOTHECTH ITOCTABIICHHBIE B
3a/1a4M BOMIPOCHI C MATEPUAIOM, H3yY€HHBIM Ha JIEKLHIX, IPU YTEHUH OCHOBHOU H
JNOTIOJIHUTENIBHOW JIUTEPATYPhl, & TAKXKE HAa TPAKTUUECKUX 3aHIATHUSX, BBIICIUTh
OCHOBHBIE 3Talbl PELICHUS 33J]a4 U BBIIIOJIHUTH UX. B cilyuae eciu cTyAeHTY He
MOHSITHBI TIOJIXO/IBI K PEIICHUIO 33]Ja4H, EMY CJIeyeT OOpaTUThCS 3a
pa3bACHEHHEM K IIPETIOaBaTEeNI0 Ha TPAKTUIECKOM 3aHATHH, 1a00paTOPHOM
paboTe WM Ha MHIUBUIYATbHOW KOHCYJIBTAIINH, B TIPETyCMOTPEHHOE JIJISl ATOTO

BpEMsI.

IIpumepsl 32124 JUISA CAMOCTOSITEJILHOTO Pelie HUS
Paccmorpum monens AR(1) Y; = By + B1Yi—1 + u;. Ilpenmonoxxkum, dTO
MPOIIECC SABJISIETCS CTAIlHOHAPHBIMH.
A) nokaxwure, uro E(Y;) = E(Y;—1);
B) mokaxwure, uto E(Y;) = Bo/(1 — B1).

MeTozmquKne PEKOMEHIAIINH 110 BBINNOJTHCHHUIO



NpaKkTu4ecKux 3aganui B Rstudio

1. BHUMaTenpHO NPOYUTATH U MPOPAOOTATh KOHCIIEKTHI JIEKIHI1, OCHOBHYIO
U, IpU HEOOXOAUMOCTH, AOTIOTHUTENbHYIO JIUTEPATYPY.

2. IIoBTOpHO BBINIOJIHUTH 33AaHUs], PAHEE BBINIOJHEHHBIE HA JJA0OPATOPHBIX
paboTax.

3. BHUMaTeNnbHO NpOYMTaTh 3aJaHUE, COOTHECTU MOCTABIIEHHBIE BOMPOCHI C
MaTepuagoM, U3y4eHHBIM Ha JIEKUUAX, IPU YTEHUH OCHOBHOM M JIOMOJIHUTEIBHON
JUTEPATypbl, a TaKKe Ha JIabOpaTOpPHBIX pabOTaxX; BbIAEIUTH OCHOBHBIE 3TAIlbl
BBIMIOJTHEHUS 3aJ]aHusl, 3arpy3uTh B R aHHbIe 1 HEOOXOAMMBIE NJIsi BBITOJIHEHUS
3a/laHusl MAKEeThl; HamucaTth B R CKpUNT, 3alMyCTUTh €ro BbINoJHEHUE. B cioyuae
OoOHapy>XeHHs OIIMOKH BBIMOJHEHUS CKpPUNTa TMEPEenpoOBEPUTh CHHTAKCHC,
Hanucanue (QyHKIUM, OOBEKTOB W T.M. 3alyCTUTh BBHITIOJIHEHHE CKPHUIMTa
NOBTOPHO. BpIMucaTh WM SKCMOPTUPOBATh PE3YIbTATHI BHIITOJIHEHHBIX 3aJaHUM
u3 R B otnenpHbld JOKyMEHT. COXpaHUTh CKPUIIT.

4. B ciay4ae eciM CTyACHTY HE IOHSATHBI MOJAXOAbI K BBINOJHEHUIO 3aaHus,
eMy clleZlyeT OOpaTUThCS 3a pa3bsiCHEHHEM K IpernojaBaTello Ha JabopaTopHOil
paboTe WM Ha MHAMBUIYAJIBbHOM KOHCYJIbTALMU, B MPETYCMOTPEHHOE AJI 3TOTO

BpEMs.

IIpumep 3agaHuA ISl CAMOCTOSITE/ILHOM PadoThI:

Hcnonw3ys npemnoxkenHbie Aanable 1 R, Rstudio BemonHuTE 3amaHus u
OTBETHTE HA CIIEAYIOLIME BOIIPOCHI:

A) ouienute cpennee 3HaueHue AY;;

b) ouennte crangaptHoe oTkioHeHUE AY;, BbIpa3uTe OTBET B MPOIIEHTaX B
r0JI0BOM HCUYHCIICHUU;

B) omeHnTe mepBbic YeTHIpe 3HAUCHUS aBTOperpeccroHHOW (QyHKImu AYj,
KAaKOBBI €JJUHULIBI U3MEPEHUSI AaBTOKOPPEIISALINH;

I') onennre AR(1)-monens s AY;. Uemy paBeH ko3 PHUIIMEHT TPy MIEPBOM
3ana3npiBanuu? OTinyaeTcst U 3TOT KOAPGUIIMEHT CTaTUCTUYECKHA 3HAYUMO OT

HyJs?



J1) ouenute AR(2)-monens miist AY;. Uemy paBeH ko3 duimeHT nmpu BTopom
3ana3gpiBaHuK? OTiau4Yaercs JId 3TOT KOA()PUIUEHT CTAaTUCTUUYECKU 3HAYUMO OT

Hyist? SIBnsieTcst i 9ta Moaens npeanoutureiabaee AR(1)-monenu?

MeToanuyeckue peKOMEHIAUMH 0 MOATOTOBKE K HTOrOBOH
KOHTPOJIbHOI padoTe
[ToaroroBka K MTOTOBOM KOHTPOJBHON paboTe MpeiroiaraeT MOBTOPEHUE
TEOPETUYECKOr0 MaTepuaa, OBTOPHOE PELICHUE 3a/1a4 Y BBIIIOJIHECHUE 3aJaHUM,
paHee PEIICHHBIX W BBITIOJTHEHHBIX HA MPAKTUYECKUX 3aHATUAX U JTAOOPaTOPHBIX
paboTax, a TakKe B paMKax CaMOCTOSITeJIbHOW pa0OoThl. TUIOBBIC 3aJaHus s

UTOTOBOM KOHTPOJILHOU paboThl npuBeneHsl B [Ipunoxenun 2.



[Tpunoxenue 2

MUHUCTEPCTBO OBPA3OBAHUS U HAYKU POCCUMCKOM ®EJEPALIMNA

denepanbHOE TOCYIAPCTBEHHOE aBTOHOMHOE 00pa30BaTeIbHOE YUPEXKICHHUE BBICIIETO 00pa30BaHUs
«/lanbHEeBOCTOUYHBIN (hefepabHbIH YHUBEPCUTET
(AB®DY)

HA3BAHME HIKOJIbI (PUJINAJIA)

®OH/] OHIEHOYHBIX CPEJICTB
10 TUCHHUIVINHE « IKOHOMETPHKA 2»

Hanpasienne noarorosku 38.04.01 Ixonomuka
['ocynapcTBEeHHOE M MYHHITUTIAIBHOE YIPABICHUE: COLMATBLHO-9KOHOMUYECKOE
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IHacmopt ®OC

Kon u popmyanposka
KOMIIeTeHIIUH

Jrtansl GOpMUPOBAHUA KOMIIETEHIMH

METO/Ibl PEIrPECCUOHHOIO aHAIN3a
BPEMEHHBIX PSAJIOB, B T.4. OCHOBHbIE

3naer npeanocbuiku u orpannyenuss MHK nis
BPEMEHHBIX PSIOB.
[K-11 - cnocobHOCTHIO OIICHUBATh PETPECCUOHHBIC MOJICIN
aHaNM3NpOBATE N NCTIOJIB30BATR BPEMEHHBIX PSZIOB, MHTEPIPETHPOBATH
pa3uYHbIE UCTOYHUKH .
pe3yiabTaThl pErpeccHii, TECTUPOBATH
“H(pOpMAaLIUU JUTSI TPOBEICHUS Ywmeer
SKOHOMUYECKHX PACUETOR TUTIOTE3bI C UCTIOJIB30BAHIUEM BPEMEHHBIX
PAIOB
METOJaMHU PETPECCHOHHOTO aHAIIN3a
BPEMEHHBIX PSIOB IS IPOBEICHUS
Bnaneer p PpsA0B 1 poBea
SKOHOMUYECKHUX PACUETOB
METOJIbI TPOTHO3UPOBAHUS COITUATBHO-
SKOHOMHYECKHX MOKa3aTeleH ¢
3Haer HCIIOJIb30BAHUEM PETPECCUOHHOTO
a”anuza, B T.4. ARIMA u ADL mozaenei
JIeaTh MPOTHO3bI COIMAIBLHO-
T1K-12 - ciocobrocThIO DKOHOMHYECKHX MTOKA3aTeNEH C
COCTaBJISITh TPOTHO3 OCHOBHBIX .
HCIT0JIb30BAHUEM PErPECCUOHHBIX MOJIEIICH
COLIMAITBLHO-D)KOHOMHYECKHUX YwMmeer ARIMA 1 ADL
oKazaTellel JeITEIbHOCTH BPCMCHHBIX PSJIOB, B T.H. u
HPEANPUATHS, OTPACIIU, PETHOHA MoaeacH
¥ DKOHOMHKH B LIETIOM
METOJaMHU PETPECCHOHHOTO aHAJIN3a
BPEMEHHBIX PSJIOB IS IPOBEACHUS
SKOHOMHYECKHX PacCUY€TOB H
Bnaneer
(GhopMHUPOBAHKS MPOTHO3HBIX OIICHOK
COLHAIILHO-D)KOHOMHUYECKHUX [TOKa3aTeIen
METO/Ibl PETPECCUOHHOTO aHAIMU3a, B T.4.
I1K-13 - cnocoOGHOCTHIO OCHOBHBIE MOJIENTH BPEMEHHBIX PSIOB,
WCIIOJIb30BATh COBPEMEHHBIE 3Haer ARIMA, ARCH, ADL; ocHOBHBIE
METO/IbI 1 HHCTPYMCHTDI npennocsuiky 1 orpanndenuss MHK s
HCCIIEOBAHUS COIIUAILHO-
BPEMEHHBIX PSIOB.
SKOHOMHUYECKHUX MTPOLIECCOB,
CPaBHHUTEIHHOTO aHATN3a 5
HAMOHATEHEIX MOETei BBIOpaTh CielM(PUKAIIIIO MOJIENIA U METOT
3KOHOMMKH YmMmeer OIICHUBAHMSI, OLICHUTDh MTapaMeTPhl U

BBIINIOJIHUTH TCCThI, JaTh UX




Kon u ¢popmyanposka
KOMIIeTeHIIUH

Jrtansl GOpMHUPOBAHUA KOMIETEHMH

MHTEPIPETALMIO C UCIIOJIB30BAHUEM
BPEMEHHBIX PsJI0B

Bnaneer

METO/IaMH perpec

BPECMCHHBLIX pAAOB MJIA IMIPOBCACHUA
SMITUPUICCKHUX I/ICCJIGI[OBaHI/Iﬁ conraJiIbHO-
9KOHOMHYCCKHUX ITPOLICCCOB

CHOHHOI'O aHaJIn3a

Ne | Kontponupyemslie pa3aensl / Konp! u 3ramnst OneHouHbIE CpesicTBA
TE€MbI TUCIUTIIINHBI (bopMupoBaHUS TEKYIIUN IIPOMEXKYTOY
1/ KOMIIETEHIINI KOHTPOJIb Has
1 aTTecTaus
Beenenue B 3HaAeT KP-1
1 | sKoHOMETpHYECKHil aHaIN3 [IK-11 | ymeer KP-1
BPEMEHHBIX PSIOB BIIaJIeCT KP-1
CTanuoHapHOCTD 3HaeT KP-2
2 | cna6osasucumele Bpemennnie | ITK-13 yMeeT KP-2
PSAIBI BIIAJICET KP-2 PeliTuHroBssie
CepuiiHas KOppeIsAIys 1 3HAeT KP-3 MEPOTIPUATHA
reTepPOCKETACTUYHOCTD B -
3 POCKEN MK-13 | ymeer KP-3
PErpecCHOHHOM aHaN3e —— KP-3
BPEMEHHBIX PsJI0B
OCHOBBI IPOTrHO3UPOBAHUS sHact KP-4
4 | Ha OCHOBE PErPeCCHOHHBIX IIK-12 | ymeer KP-4
Mojenen BJIAJIeET KP-4
Koa u
Itanbl (GOPpMUPOBAHHS
¢popmynuposka Kpurepun IHoka3zarenn
KOMIIETeHIIHH
KOMIIeTeHIIHH
METO/bI
1K-11 - PCIPECCHOHHOTO cact eponersa -3HAET CBOICTBA
BPEMEHHBIX PSJIOB;
CIIOCOOHOCTBIO anajinsa BPEMEHHBIX PALIOB;
0COOEHHOCTH
AHAJIM3UPOBATH U BPEMEHHBIX — 3HAET MPEANOCHLIKH
HPUMEHEHUSI
UCIIONB30BaTh 3HAaeT | PAMOB, B T.4. p MHK ju1s1 BpeMeHHBIX
MHK s DSLIOB;
Pa3jInIHbIC (HOpO' OCHOBHBIE !
o BPECMCHHBIX PAAOB; | — 3HAET KAK UCIOJb3YIOTCA
UCTOYHHKU TOBBIH | nenmochUIKY 1
p (GYHKIHOHANBHBIE | U UHTEPIPETUPYIOTCS

nHopMaIum st
MPOBEICHHS
SKOHOMHYECKUX
pacdeTroB

YPOBEHB)

OTpaHUYECHUS
MHK s
BPEMEHHBIX
PAIOB.

(hopMmeI perpeccuit
BPEMEHHBI PS/IOB,
y4erT TPEH/IO0B U
CE30HHOCTH.

JorapuQMmbl, HHAEKCHI U
JaMMH, IMHEHHBIE U
HENTMHEHHBIE TPEH/IbI,
CE30HHOCTb.




Koamn

JTtansl (POPMHUPOBAHUSA

dopmynupoBka Kpurtepuu IMoxa3zarenn
KOMIIeTeHIM U
KOMIIeTeH MU
OLCHUBATE — ymeer gasats MHK
perpeccuoHHbIe OLIEHKY U
MOZEIN YMECT OLCHUBATD U HHTEPIPETUPOBATD
BPEMCHHBIX psiioB, | HHTEPIPETHPOBATH [lapaMerpam
yMmeer HUHTEPIPETUPOBATD pErpeECCUOHHBIE PErpECCUOHHBIX MOJEIEN
pe3ynbTaThl MOJIEIN BpeMeHHbIX | BPCMCHHBIX DSJIOB, B T.1.
(ponBu- B 4708 BKJIFOUYAIOIIME BPEMEHHbIE
HYTBI) perpeccnt, p ’ naMMH Juis event studies,
TECTUPOBATD BIJTIOHAIOMIHE TPEH/BI U CE30HHOCTb,
TUIIOTE3BI C TPCHABI, BBINOJIHSATD
MCIIOJIb30BAHUEM ce3onHocTh, FDL CTATUCTHYECKHE TECTHI HA
BPEMEHHBIX PAIOB 3HaYUMOCTh TTApaMETPOB
Mojernei
-BJIaJIe€T METOAAMH
— BIIAJICET METOIAMU
METOIaMH OLICHKHK 1 A a
OIIEHKH, TECTUPOBAHUS U
PErpeCCHOHHOrO MHTCPIPETALNI MHTEpIIPETALHH
aHAIH3a pErpecCHOHHBIX NapamMerpoB
BJIAACCT | BppeMEHHBIX PSAJIOB MoZAcicn PErPECCUOHHBIX MOJIENEN
(BBICOKHH) | 151 IpOBeICHMS BPEMEHHBIX PSIOB, BPEMEHHBIX PS/IOB, B T.4.
SKOHOMMYECKHIX TECTUPOBAHUSA BKJIFOYAKOIIIHUEC BpeMeHI:IBIe
pacueros FHIOTE3 O ITamMu s event studies,
TPEHJBI U CE30HHOCTh
rapamerpax d3Tux PeHI FDL >
Mozenei
METOIBI
MPOrHO3UPOBAHUS -3HAC€T OCHOBHBIC
COLUANBHO- Mozeny BpeMeHHbIX | — 3HaeT: AR, MA, ARI-
T1K-12 - - SKOHOMUYECKHUX PAAOB; 3HACT KaK MA, ADL Mouz[enn
CLOCOGHOCTLIO OKA3ATELCH C CTposITCs Touednpre | — 3HACT TecT I'pefinkepa;
(opo- — 3HAET KaK BBIYUCIIAIOTCS
. HCIIOTb30BaHUEM 1 MHTCPBAJIbHBIC
COCTaBJISITh TOBBII DOIHOSLL KaK ommbku nporHosza (MSFE,
HPOTHO3 yposenp) | PETPECCHOHHOTO P ’ RMSS)
aHanmusa, B T.41. OLICHHBALOTCA — 3HaeT HHPOPMAIMOHHbBIE
OCHOBHBIX 6
ARIMA u ADL OMIMOKH kputepun AlIC, BIC
COLHAIbHO- MoTerieit IPOrHO3UPOBAHKS
3KOHOMUYECKUX
IoKaszareyeun JenaTh MPOTrHO3bI
JCATCIIBHOCTH conraiabHO- -yMeeT OlleHUBaTh AR
— yMeEeT OLlEHUBAaTh
OPCATIPUATHA, IKOHOMMHCCKIX PErpeECCUOHHBIE KAMA ARIMA. ADL '
ToKas3aTenei ¢ ' '
OTpaciu, MOAE/H BpEMCHHBIX — yMeeT Jie1aTh BIOOp
yMECT UCIIOJIb30BaHUEM
pe€ruoHa u PpAAOB I MeXAy MOAEIISIMU
(IpozBH- | perpeccHOHHBIX
3KOHOMHUKHU B HYTBIﬁ) . HpOFHO3I/Ip0BaHI/I$I . yMeeT CTpOI/ITL
LeloM MOZEIEn COLUAIBHO- TOYEYHbIE MHTEPBAIBHBIE
BPEMCHHBIX PAJI0B, YKOHOMUYIECKUAX IPOTHO3EI, OLIEHUBATE
B T.4. ARIMA 1 oKa3aTemeit OLIMOKHY MPOrHO3UPOBAHUS

ADL moneneit




Koamn

JTtansl (POPMHUPOBAHUSA

dopmynupoBka Kpurtepuu IMoxa3zarenn
KOMIETEHIIN T
KOMIIETEHIIN U
METOJaMH
PErpECCUOHHOTO
aHanmza
B MECHHBIX DS B BJIaIleCT MCTOILaMI/I
peMe pAno — BIAJICET METOIAMU
AL IPOBCIICHUS TPOrHO3MPOBAHHA MIOCTPOCHUS U BBIOOpa
JKOHOMUYECKUX COHaIbHO- ARIMA u ADL moneneit
BJIANCET | pacyeToB U SKOHMHYCCKUX — BHajJieeT METOIAMU
(BBICOKHIT) | hopmupoBaHMS rokKaszaresei Ha MIOCTPOEHUE
IPOrHO3HBIX ocaoBe ARIMA u TICEBIOBH EBBIOOPOUHBIX
OLIEHOK ADL MOI[eHeﬁ TOYCYHbBIX U
N — BPEMEHHBIX PSJIOB MHTEPBAJILHBIX IIPOTHO30B.
3KOHOMUYECKHIX
rokasaresuei
3HAET OCHOBHBIC
MOJIENN
METOABI
CTallMOHAPHBIX U
perpeCCHOHHOFO HECTAlITMOHAPHBIX
Halu3a, B T.4.
aHanu3a, BPEMEHHBIX PSIIIOB, | _ syaer AR, MA, RW,
OCHOBHBIC 3HACT TCTBI HA | RW with drift, ARIMA,
MOJIeu eqnHUYHBIN Koperb | FD u SD mozeny;
S BPEMEHHBIX U Ha CepUIHYIO — 3Haer DF-tect, ADF-
HaeT
[K-13 - psinos, ARIMA, KOPPEIISLIHIO tect, DF 111 Bpemennoro
(mopo- psna ¢ TpeHAOM
. ARCH. ADL: OnIMOOK; 3HAET °
CIOCOOHOCTBIO FOBBII ’ ' - 3Haer TecThl JlapOuna-
TOJIXOJTBI K .
HCII0JIE30BaTh ypoBenp) | OCHOBHBIC VYorcana u Bpoiimia-
OIICHUBAHUIO r
IPENOCHUIKU U ondpw,
COBPEMEHHBIEC
CTaHNapTHBIX - 3HAET OLEHKY
METOIbI U OTPaHUYECHUS
MHK OIINOO0K, CTAaHITAPTHBIX OIIHOOK
MHCTPYMEHTHI AL YCTOHTMBBIX K Hetoun-Becra u HAC.
HCCIENOBAHUS BPEMCHHBIX reTepOCKeTaCTUIHO
COLIMAIBHO- pAA0B. cTu U
3KOHOMHWYECKUX ABTOKOPPEIALNT
MPOIIECCOB,
CPAaBHUTEIBHOTO BBI6paTL yMeeT — YMEET pacClio3HaBaThb U
aCII03HaBaTh U onenuBatb AR, MA, RW,
aHajIn3a crenupuKaLu0 P : :
HAIHOHATHHBLX OICHHBATH MOJICITH RW with drift, ARIMA;
‘ MOJIEIIA U METO/T CTAIHOHAPHBIX 1 yMeeT %Cy]J_IeCTBJ'IHTL
MOJeIen npeobpa3oBaHus
OLICHMBAHMS, HECTAIIMOHAPHBIX HECTALHOHAPHBIX
SKOHOMHUKH OILICHUTD BPEMEHHBIX PSI/IOB P
yMeeT p PANOB, | phemeHHBIX PSAIOB; yMeeT
(npoEH- 11apaMETPbI U BBIMOJTHSATD TECTHPOBATh BPEMEHHbIC
i) BBITIOJTHUTH npeoOpa3oBaHue PSIbI HA SIIMHUHBIN
HYTBIN
T TECTHI, 1aTh UX HeCTallMOHAPHBIX KOpEHb, B T.4. C
WCIIOJIh30BAHUEM TECTOB:
BPEMCHHBIX PSIJIOB
WHTEPIPETALUIO ’
pripeTan recTHpOBATS DF, ADF u DF s
c BPEMEHHOTO psijia C
BPEMCHHBIC PSIJIBI .
HCITIOJIb30BAHUEM N TPEH]IOM;
Ha CAMHUYHBIN
BPEMEHHbIX YMEET TeCTHPOBATh
KOpEHb U CEPUIHYIO KOPPEJSLHIO




Kon n
JTtansl (POPMHUPOBAHUSA
dopmynupoBka Kpurtepuu IMoxa3zarenn
KOMIIETeHIHH
KOMIIETeHIIHH
pAIoB CEpHUITHYIO OMOOK, B T.U. UCTIOJIB3YS
KOPPEIISIIHIO tecThl JlapOuna-Yorcana u
omm6ok; ymeer | bpoa-Tondpw,
OLlHHBATD — yMeeT OlICHUBAaTh
. CTaHJapPTHBIC OLIHMOKH
CTOMYHUBEHIC K
y Herou-Becta u HAC.
reTepOCKeIaCTUIHO
CTU U
ABTOKOPPEISALIUT
CTaHApTHBIE
OILINOKH
BJIaJIeeT METOJIAMH
OLIEHKHU
METOIaMH 1 ’ — siaageer MHK u OMHK;
PErPECCHOHHOTO TECTHPOBAHNC 1 — BIIajieeT METOIaMHK
aHaIM3a MHTCPIPETAL NI TECTUPOBAHUS BPEMEHHBIX
Mojeren PAJZIOB HA €IMHUYHbBIN
BPEMEHHBIX
CTaIIOHAPHBIX U kopeHs (DF-rector) 1
SIZI0B TS i
psAnoB 1, HECTAIOHAPHBIX CEPUIHYIO KOPPEJISIHIO
BIIaJIceT
' | npoBeaeHus BPEMEHHBIX PSJIOB, OLIMOOK,
(BBICOKHIA) IMITHPHYECKHIX - — BJIaJICET METOJIAMU
e — 5 CTaTHCTHYECKOTO BHIBOJIA C
TpeobpasoBaHui, HCTIONb30BaHNE
COIMAJIbHO- TECTUPOBAHHUE HA YCTOMUMBBIX K
SKOHOMUYECKUX CIMHUYIHBINA KOPEHb ABTOKOPPENALUI
IIPOIECCOB U CEepHUIHYIO CTaHJAPTHBIX OIMINOOK U
KOPPENSALIIO TECTOB.
OO OoK

MeTonnuyeckue peKOMeHIAMHU, ONpeIeIAIoNIue MPoleayPbl OLeHUBAHUS

Hrorosasa

PEUTHHTOBBIX MEPONIPUSATHI,

PE3YyJAbTATOB OCBOCHHUSA TUCHHUILJINMHBI

aTTccranmnsi

IMPOCTAaBJIACTCA

Ha

OCHOBE  pE€3YyJbTaTOB

BKIIIOHAOIMUX OLOCHKHM YCTBIPCX KOHTPOJIBbHBIX

paboThl. 3a KaxAyl0 W3 YETHIPEX KOHTPOJIBHBIX PabOT TEKYIIEro KOHTPOJIS

CTYJIEHT MOXET TMOJIYYUTh MaKCUMyM 25 OamtoB. MakcuManbHas cymMMa OalijioB

110 BCEM YETBhIPEM BUJAM TeKylIero KoHTpoJis coctasisieT 100 OamnoB. WTorosiii

0aJT pacCYUTHIBACTCS CIICTYIOMIUM 00pa3oM:

Scorejrog = Scoregpy + Scoregpy+S5coregps + Scoregpy

re: Scorejt,gy — MTOrOBOE KOJIMYECTBO OAIIOB;

Scoregp; — KOMMYECTBO OAILTOB 32 KOHTPOJIbHYIO paboTy Nel;




Scoreyp; — KOIUYECTBO 0AIIOB 32 KOHTPOJIbHYIO padoTy No2;

Scoreyps — KOMTUYECTBO OANIOB 3a KOHTPOJIbHYIO padboty Ne3;

Scoreyps — KOTUYECTBO OAIIOB 32 KOHTPOJIbHYIO padboTy Ne 4.

Kpurtepuu ouenku kourpoabHsix pador (KP1, KP2, KP3, KP4):

KontponeHas pabora Bkiaouaer 1 - 3 CIOKHOCOCTaBHBIX 3aJaHUM (C

HozrsanaanH). Y kaxjaou nmoa3agadyn — CBOM 6aJ'IJ'I, 33BPIC$IHIPII>1 OT €€ CJIOXHOCTHU

(1 - 5 6amtoB). OrieHMBaHKME KaXI0M M0/13aa4l OCYIIECTBIIACTCS MO CIICTYIOIIUM

KPUTEPUSIM:

Kpurepuii Baan

[lomydeH BepHBIN OTBET C MCIIONB30BAHUEM MPABIIIBHBIX (POPMYII C YETKUM PACKPBITHEM
criocoba perieHusl.

Max

[MonydeHn BepHBI OTBET C HCIOJIb30BAHWEM MPABWIbHBIX (opmyn ¢ HemomHbiM wiu | Max-0,5*

HESICHBIM PAaCKPBITHEM CIIOC00a perIeHusl. Max
Hcnonp30BaH B 1€IOM MPaBUIIBHBIN CHIOCOO pEIIEHus, HO OTBET HEBEPHBIN Max-0,5*
Max
[IpaBWIBHEI OTBET O€3 PACKPBITHS CITOCO0a PEITICHIS 0
OTBeT OTCYTCTBYET MJI HEBEPHBIA 0€3 TTOSICHEHHI 0
Hroro Max 25

KpuTtepun BoicTaB/1eHNsI OUEHKH CTYIEHTY

M0 JMCUHUILINHE «JKOHOMETPHUKA 2»

baniasl
(peTHHrOBOM
OIICHKH)

Ouenka
IK3aMeHa
(cTanmapTHas)

TpebdoBanus kK ¢choOpMUPOBAHHBIM KOMIIETEHIUSIM

86-100

«OTJIHNYHO»

OneHka «OTIUYHO» BBICTABISETCS  CTYIACHTY, €CIH
TEOPETUYECKOE  COJepaHWe  JUCHHUIUIUHBI  OCBOEHO
MOJIHOCTBIO, 03 MpoOesioB; HEOOXOAUMbIE MPAKTUYECKUE
HaBBIKU paboThI c OCBOCHHBIM MaTepuaIoM
chopMUpOBaHbI, BCE€  MPEAYyCMOTPEHHBbIE  paboueit
MPOrpaMMOIl AUCHIUTUIMHBI 3a/IaHUS BBITIOJTHEHBI, KAY€CTBO
WX BBITIOJIHEHUSI OILICHEHO YHCJIOM OaljioB, ONM3KUM K
MaKCHMaJIbHOMY.

85-76

«XOopouio»

OI_IeHKa «XOpomo»  BBICTABJIACTCA  CTYHCHTY, CCJIn
TCOPCTUYICCKOC COZCPIKAaHUC JAUCITUITIINHBI OCBOCHO
IMOJIHOCTEIO, 0e3 HpO6€HOB; HCKOTOPLIC TIPAKTUYCCKUC
HaBBIKHA pa6OTLI C OCBOCHHBIM MaTcpualioM
C(I)OpMI/IpOBaHBI HEAOCTATOYHO, BCC TMPECAYCMOTPCHHLIC
pa6oqel71 HpOFpaMMOﬁ JUCHUIIIIMHBI 3aJaHus BbIIIOJIHCHEI,
Ka4C€CTBO BBIINIOJHCHUA HHW OJHOIO M3 HHUX HC OICHCHO




MHUHHUMAJIBHBIM  YHCJIOM 6aJ'UIOB, HC-KOTOPBLIC  BHUABI
3aﬂaHI/II7I BBIIIOJIHEHBI C OIIMOKAMHU.

OneHka «yAOBJIETBOPUTEIbHO» BBICTABISETCS CTYAEHTY,
€CIIM TEOPETHYECKOE COAEPKAHUE AUCLUUILUIMHBI OCBOEHO
4aCTUYHO, HO MpoOeiabl HE HOCIAT CYIIECTBEHHOIO
75.61 «YIOBIETBOPU- | XapakTepa; HEOOXOJUMbIE NMPAKTUYECKUE HABBIKU PaOOTHI
) TEJIBHO» C OCBOECHHBIM MaTe€puajioM B OCHOBHOM C(OPMHPOBAHBI,
OOJBIIMHCTBO TNPEAYCMOTPEHHBIX paboueil mporpamMmoint
JUCHUIUIMHBI y4eOHBbIX 3aJaHUM BBITIOJHEHO, HEKOTOpHIE

13 BBIIIOJIHEHHBIX SaI[aHI/Iﬁ coZcpiKar OIIIMOKH.

Onenka «HEY/I0BJIETBOPUTEIHHO BBICTABJIIETCS
CTY/IEHTY, €CIIM TEOPETHUYECKOE COAEP KaHUE TUCLUIUINHBI
HE OCBOCHO TIOJHOCTBIO; HEOOXOAMMBIE IPAKTUYECKHE
60-0 «HEY/IOBIIETBOPU- | HABBIKU paboThI HE c(OopMUPOBaHBI, BCE
) TEIILHO) Mpe1yCMOTpEHHbIe pabodell NporpaMMol JUCIMILTAHBI
3a/laHus BBIMOJIHEHBI C TPyObIMHU OIIMOKaMH J100 cOBceM
HE BBINIOJIHEHBI, KAa4e€CTBO HX BBIIOJHEHUS OLICHEHO

YUCIOM 0auioB, OIM3KUM K MUHUMAJIEHOMY.

3a4eTHO-IK3aMeHALIMOHHbIE MAaTePHAJIbI
OueHoYHbIE CPeACTBA JJISA MPOMEKYTOUYHON aTTeCTAIMU
IIpumep KOHTPOIBLHOI padoThl Ne 1:

Bam ganel maHHbIe O JKeHCKOM ¢epruabHocTH (Fr), cpembmem pasmepe
HAJIOTOBOTO BbIueTa n3 mojoxoaHoro Hamora (Pe) B CIIA ¢ 1913 mo 1984 rogsr, a
Takke nammu nepemenHas (WW2) Ha nepuoa BTopoil MupoBoil BoitHbI (1939-
1945) m nammu iepeMeHHasi Ha TOCTYITHOCTh MPOTHBO3a4aToYHbIX TabmeTok (Pill)
(1963-1984). MU cmonb3ys mpemioxeHHble ganHble W R, RStudio BeimonHmTE
3a/1aHUsl U OTBETHTE HA CIIEIYIOLIME BOMPOCHI:

1. Haitqute cpennee 3HaueHue Fr 3a mepuoxa ¢ 1913 mo 1984 (1 Gamn);

2. HAWIUTE CTaHJIapTHOE OTKJIOHeHue Fr 3a mepuosa ¢ 1913 mo 1984 (1 6amn);

3. HaliauTe cpeaHee 3HaueHue Pe 3a m1oBoeHHBIN mepuos (2 6amna);

4. naigute 3HadyeHue korppuuuenta koppensiuuu mexay Fr u Pe (1 6amn);

)

. olieHuTe perpeccuto: Fry = o + f1Per + [, WW 2, + B3 Pilly + u,




5.1. maninure 3Hauenue B, (1 6amn);

5.2. naligure crannapTHyto omuoky fB; (1 6amn);

5.3. cenaiiTe BBIBOJI O CTATHCTHYECKOM 3HAUYMMOCTH 31 (2 6amn);

5.4, naiinute R? (1 6amn);

6. olleHUTE perpeccuto:

Friy = By + B1Pes + BoPei_q + B3Pes_o+ B WW2, + BsPill; + u;

6.1. nalinure 3HaueHue [, (1 6amwn);

6.2. caenaiiTe BBIBOJ O CTATHCTUYECKON 3HaUYuMocTH 3, (2 Oana);

6.3. HaiijuTe ckoppexTupoBanHbii R? (1 6amn);

6.4. naitqure LRP nnsa Pe (2 6anna);

6.5. caenaiite BbIBOA O ctatucTrueckoit 3Haunmoct LRP nyist Pe (3 6amnna);

7. B perpeccuro u3 myHkKTa (5) 100aBbTE TPCHI:

Fry = By + B1Pes + L, WW 2, + B3 Pill, + ot + u;

7.1. Haiigute 3Hauenue [, (1 Gamn);

7.2. cnenaiTe BBIBOJ O CTATUCTHYECKOM 3HauMMocTH B, (1 6amn);

7.3. HarimuTe 3Ha4YeHue f3 (2 6anna);

7.4. cnenaiiTe BBIBOJ O CTATHCTHYECKOM 3HAUMMOCTH [ (2 Oama);

7.5. cnenaiiTe BBIBOJ O CTATHCTHYECKOM 3HAUMMOCTH ¢ (2 Oana);

7.6. yem oTnnuaercs uHTepnperanus [, B 3aganusax (5) u (7) (2 6amna)?

IIpumep KOHTPOJIBLHOI padoThl Ne 2:

Hcnonw3ys mnpemioxeHnple ganHble W R, RStudio BemonHuTe 3amanus u
OTBETHTE HA CIICYIOIINE BOPOCHI:
1. onenute cpenHee 3HaueHue AY; (1 6amn);
2. OLEHUTE CTaHIAPTHOE OTKJIOHeHHEe AY;, BBIpa3UTE OTBET B IPOLEHTAX B
roioBoM ucunciieHnn (1 6amn);
3. omenute AR(1l)-momens mis AY;. Uemy paBeH KO3(DPUIMEHT TpU IEPBOM
3ama3apiBaHuu (2 6a)?
4. ornuyaetrcss M MOpU TEPBOM 3ama3fblBaHUU KOA(PPUIMEHT CTATUCTUUYECKHU
3HAYMMO OT HyJis (2 6anna)?

5. naiiaure BIC myist AR(1)-monenu (1 6arm).



6. omenute AR(2)-momens mns AY;. Uemy paBeH ko3dduumeHT mpu BTOPOM
3ana3/ipiBaHuu (2 6ama)?

/. oTu4aeTcs Ju 3TOT KOA(PHUIIMEHT CTATUCTUUECKH 3HAYUMO OT HyJsl (2 Oanmna)?
8. naiigure BIC mas AR(2)-monenu (1 6amn).

9. sBasiercst mu AR(2)-monens npennourutenbiee AR(1)-momenu (2 6amna)?

10. ouenure moxenu AR(3). Haiinure BIC (1 Gamn).

11. wucnonb3ys moxean AR(1)-AR(3) BeiOepere KoaU4eCcTBO JlaroB B Mojenu AR
npu oMoty BIC (4 6amna).

12. ucnonwsizyiite ADF-tecT ans mpoBepkd TUMOTE3bl O HAIMYUU EJUHUYHOIO
kopHs B AR monenu ans Y;. B kauecTBe anbTepHATHBBI MPEAINOIOKHUTE, 4TO Y;
TPEH/I-CTAllHOHAPCH ;

12.1. naiiiure 3HaYCHHE TECTOBOM cTaTuCTUKH (3 Oaa).

12.2. Ha OCHOBaHUM TECTOBOW CTATUCTHUKH CJEJAiTE BBIBOJ O CTAI[MOHAPHOCTH (3

Oama).

IIpumep KOHTPOJILHOI padoThl Ne 3:

BaM pmaHpl nmaHHBIE O €XKEMECSYHOM pocTe (pasHuie Jorapudmon)
MHUHHMAaJIbHOM 3apaboTHOW mmiatel (gmwage), cpexHeii 3apabOTHOM ILIATHI
(gwage_in) u 3ansroctu (gemp_in) B OXHON U3 OTPACiCH MPOMBIIUIEHHOCTH H
uHaekce nmorpedurensckux mnen (gpci) 8 CIIA 3a nmepuoz ¢ 1947 mo 1997 roapl.

1. onienuTe perpeccuro: gwage_in, = o + frgmwage; + P, gpci + u;
1.1. naiinure 3nauenue [, (1 6amn)

1.2. maitre untepnperanuto [, (2 6ama)

1.3. cratuctuuecku 3Ha4YMM Jid 5 Ha 5% ypoBHe? (2 Gasa)

2. noGaBbTE B MOJIEJIb, OLICHEHHYIO B myHKTE (1), ¢ 1 mo 12 narwm.

2.1. naiinure 3Hauenue B, (2 Gamma)

2.2. maiite naTEpIpeTanuio [ (2 6amna)

2.3. cratuctiyecku 3HauuM i 31 Ha 5% ypoBHe? (2 O6ama)



2.4. HyxHo 51 OBLJIO BKJIIOYATH JIArW B MOJEIb JJIs1 OLIEHKHU J0JATOCPOYHOTO

s dexTa MUHUMANTBHON 3apaO0THOM 1Tl Ha POCT 3apabOTHOM IIaTe B OTpacin?
O6ocnyiite oTBeT (3 O6amna).

3. oLleHUTE perpeccuio: gemp_ing = fo + frgmwage; + L, gpciy + u;

3.1. Bemoanute Tect Ha AR(1) ommbok:

3.1.1. yemy paBHO p? (2 Gara)

3.1.2. yemy paBHa t-ctatuctuka? (1 6asmr)

3.1.3. caenaiite 3aKIFOUYCHUE O HATMYUHN CEPUIHON KOPPENSInu ommbok (2
Oamna).

3.2. monyuute HAC ommobxwu.

3.2.1. yemy paBHasg HAC ommbka nns gmwage? (2 6anna)

3.2.2. crannaptHas omubka g gmwage 6onpiine uin Menbine HAC ommbku? (1
OaJr)

3.4. BeimonHUTE TecT bpoiima-Ilarana:

3.4.1. gyemy paBHa TecTOBas cTaTUCTHUKA (2 Oaia)

3.4.2. cnenaiite BBIBOJ O T€TEPOCKEAACTUIHOCTH OMUOO0K (2 Gasia).

IIpumep KOHTPOJIBLHOI padoThl Ne 4:

Hcnonb3ys mnpemiokeHHbie gaHHble W R, RStudio BeimonHuTe 3amanHus u
OTBETHTE HA CIICTYIOIIHNE BOTIPOCHI:
1. omenute AR(1l)-momens mist AY;. UemMy paBeH KOI(QQOUIMEHT TpPH TIEPBOM
3ana3npiBannm (1 6amr)?
2. OTIMYAeTCs JId TPU TEPBOM 3ama3/bIBaHUU KOI(PPUIMEHT CTAaTUCTUYECKU
3HaYUMO OT HyJIs (2 6ay)?
3. Hatimute BIC ms AR(1)-monemnu (2 6amm)?
4. onenutrb Mmoxens ADL(1,4) mns AY;, ucnomws3ys sarm AX; B KadecTBe
JIOTIOJIHATEIBHEIX PerpeccopoB. HacKOIbKO CHIBHO M3MeHWICS R2 B Moxenw
ADL(1,4) o cpaBuenuto ¢ AR(1)? (4 6amra)
5. SIBnsiercst nu 3HauMMoun F-cratuctuka Tecrta ['pelinmkepa Ha npuaUHHOCTE? (4

Oaa)



6.ITocTpoiite nceBnoBHEBBIOOPOUYHBIE MPOrHO3bl 0 AR(1) mMomenu ¢ 1 kBaprana
1989 rona. [IpuBenute nepBbic 4 MPOrHO3HBIC 3HaUYCHUs. (3 Oaa)

7. Berauciure RMSS s AR(1) monenu. (3 6ana)

8. Tloctpoiite rmceBaoBHEBBIOOpOUHBbIe Tporuo3bl mo ADL(1,4) momenn ¢ 1
kBaptaia 1989 roxa. [IpuBeaure nepeoie 4 MporHo3Hbie 3HaueHus. (3 6amia)

9. Beruriciiute RMSS qist ADL(1,4) moaenu. (3 6asa)
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