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ABSTRACT

Master’s degree in 38.04.01 Economics.
Master’s Program:International Economics: Innovations and Technol-
ogical Development
Coursetitle:Econometrics 2
Basic (variable) partofBlock 2, 3credits
Instructor:Vasilyeva OlgaGennadyevna, 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, Linear Algebra as well as Econome-
trics 1. Basic skills for working 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 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.
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AHHOTanUs K padoyeil mporpamMme JUCIUATIMHbBI

«IJKOHOMETPHKA 2»

VYueOnsiil kypc «IKOHOMETpUKA 2» MpeIHa3HAUECH ISl CTYJCHTOB HaIpaBJie-
Hust moarotoBku 38.04.01 DxoHoOMMKa, MarucTepckas mporpamMmma «MexayHapo/I-
Has SKOHOMHMKA: HHHOBAIIMOHHO-TEXHOJIOTUYECKOE PA3BUTHEY.

JucuuninmHa «OKOHOMETPUKA 2» BXOAUT B MOJYJIb «DKOHOMETPUKA» U
BKJIIOUYEHA B COCTaB BapHATUBHON YacTH OyoKa «JluCIUIIIUHBI (MOYIIH ).

OO0mast TpyJI0€MKOCTh TUCIUIIMHBI COCTABISAET 3 3a4eTHbIC eAuHUIlbI, 108
4acoB. YYeOHBIM IUIAHOM MPEAYyCMOTPEHBI JIEKIMOHHBbIE 3aHsATus (12 yacos),
npaktuueckue 3aHaTus (12 gacos, B Tom uncie MAO 9 yacoB), mabopatopHbie 3a-
Harus (12 dacoB), camocrodrenbHasi padbora (72 yacoB, B TOM yucie 27 4acoB Ha
MOATOTOBKY K AK3aMeHy). Jlucuumnnuna peanusyercs Ha 1 Kypce Bo 2 ceMecTpe.

JucuumirHa « DKOHOMETPHUKA 2» OCHOBBIBAETCS HA 3HAHUSX, YMEHHSIX U Ha-
BbIKAaX, MOJYYEHHBIX B pE3yJIbTaTe H3YUYECHHUS IUCLHMUILUIMH «DKOHOMETpHUKa 1»,
«JKOHOMHKA M YIpaBJICHHE: aJalTallMOHHBIA Kypc», «MUKpOIKOHOMHUKA: (TpO-
JIBUHYTHIA ypOBEHB)» U IMO3BOJISIET MOATOTOBUTH CTYJEHTOB K OCBOCHHUIO psjlia
JUCLUUIUIMH, TaKUX Kak «YacTHO-rocyAapCTBEHHOE MapTHEPCTBO B MHHOBAIIMOH-
HOH cdepen, «HCTUTYIIHMOHATBHAS MOJICThb MEXaHHU3Ma B3aMMOJICHCTBUS OCHOB-
HBIX HaIpaBiI€HUU MHHOBALIMOHHO-TEXHOJOTUYECKOTO Pa3BUTHU», «IHHOBaIMOH-
HOE TpeaNpUHUMATENbCTBO» U «OO0pa3oBaHue OOMIMX TI00ATBHBIX SKOHOMUYE-
CKHX M Hay4YHBIX IIPOCTPAHCTBY.

ConepxxaHue TUCIUIUIMHBI COCTOUT W3 4 pa3/esioB U OXBAThIBACT CJIEIYIO-

M KPYT BOIIPOCOB:

o CrpykTypa u CBOMCTBa BPEMEHHBIX PSIAOB.
o CranmoHapHbIil 1 HECTAIMOHAPHBIN BPEMEHHBIE PSJIbI.
o CepuiiHasi KOppensiuus U TeTepOCKEAACTUIHOCTh B PETPECCHOHHOM aHAJIN3€

BPEMEHHBIX PSIIOB.

o OCHOBBI IPOTHO3UPOBAHHUS Ha OCHOBE PErPECCUOHHBIX MOJIEICH.



Lenab — moAroToBKa CTYIEHTOB K MPUKIATHBIM HCCIEJOBaHUSAM B 00JaCTH
HSKOHOMMKH, MPEANoJaraloniuM OILIEHUBAaHUE MapaMeTpax pPErpecCHOHHBIX MOJIE-
Jell U TeCTUPOBAHHE TUIOTE3 00 UX 3HAYEHHUAX, IPOTHO3UPOBAHUIO, & TAKKE UTE-
HUIO U MOHMMAaHHIO (MHTEpIIpPETalluy) CHEUUATbHON JUTEPATYpPHl, BKIHOYAIOUIEH
PE3yJIbTaThl AMIUPHUECKUX UCCIEA0OBAHUI B OOLIECTBEHHBIX HAyKaX.

3agaum:

e IIO3HAKOMUTH C OLEHKOW MMapaMeTpPOB PETrPECCHOHHBIX MOJIETEH BpEMEH-
HbeIX psaoB MHK, TecTupoBaHreM rumnore3 0 3HaYEHUSX 3THX [apaMeTpoB, C HE-
00XOMMBIMU NPEANOCHUIKAMHU U OTPAHUYEHHUSIMHU 3TOI'0 METO/1A;

e copmupoBars HaBeiku TpuMeHenuss MHK nns TtectupoBaHusi rumores B
AMIIMPUYECKUX UCCIEAOBAHUAX B IKOHOMHKE U APYTHX OOIIECTBEHHBIX HayKax;

e c(hopMHUPOBaTHh HABBIKM MHTEPIPETALMH MOJYYEHHBIX PE3YJIbTaTOB OLEHKH
apamMeTpoB MOJENIEH U UX TECTUPOBAHHUS, a TAKKE MOHUMAHHS BO3MOXXHOCTEU U
OrpaHUYECHUN IPUMEHEHHUS PErPECCUOHHOrO aHAIN3a BPEMEHHBIX PS0B;

e c(hopMHUpOBaTH HABBIKM MPUMEHEHHUS PErPECCHOHHOrO aHayIu3a AJiA Mpo-
THO3UPOBAaHUS COLMAJIBHO-3KOHOMHUYECKHX IPOLECCOB HAa MHUKPO U MAKpPO-
YPOBHSX.

JIns ycnemHoro u3y4deHusl AUCHUIUIMHBI «DKOHOMETpHKA 2» y o0ydaro-
IIUXCS JTOJDKHBI OBITh C(POPMUPOBAHBI CIIEIYIOIIUE MPEABAPUTEIbHBIE KOMIIETEH-
WU

e yMeHHE OBICTPO OCBAMBATh HOBBIE MPEIMETHBIE OOJACTH, BBISBIATH IPO-
TUBOpEYUs, MPOOJIEMBI U BhIpA0aThIBATh AJIbTEPHATUBHBIC BAPUAHTHI UX PEIICHUS

e CIIOCOOHOCTBIO K a0CTPaKTHOMY MBILUIEHUIO, aHAIU3Y, CHHTE3Y;

e TOTOBHOCTBHIO K KOMMYHHMKAIlMM B YCTHOW M MUCBMEHHOHN (hopMax Ha pyc-
CKOM U MHOCTPAaHHOM fI3BbIKax JJIsl pelIeHUs 3a/1a4 Mpo(eCcCHOHATBHOMN AesITeNbHO-
CTH

e CIIOCOOHOCTBIO MPEACTABIATH PE3YNbTATHI MPOBEACHHOIO HMCCIEIOBAHUS
HAay4YHOMY COOOILECTBY B BHJI€ CTaThU WM JIOKJIada

B pesynbrare u3ydyeHusi JaHHOW JUCHUIUIMHBI Yy oOydaromuxcs GopMHUPYIOT-

csl clneayronue npopecCuoHanbHble KOMIETEHIIUU (3JIEMEHThI KOMIIETEHIIUN ).



Koa u ¢popmympoBka komme-
TeHUHH

Jranbl GOpMUPOBAHMS KOMIETEHIMHT

MCTOAbI PETPCCCHUOHHOTO aHaJIn3a BPECMCH-
HBIX pAA0B, B T.4. OCHOBHBIC IPCAITOCBIIIKN

3Haer u orpannuenuss MHK nis BpeMeHHBIX psi-
JIOB.
I1K-11 - cnocoOHOCTRIO aHAH-
3HPOBATh U HCIIOIB30BATH Pa3- OLICHUBATh PETPECCUOHHBIE MOJEIH BpE-
JIMYHBIE UCTOYHUKU UHPOPMa- MEHHBIX PsII0B, HHTEPIIPETUPOBATH Pe-
HHH UIA TIPOBENCHUA SKOHOMH- Ymeer 3yJbTaThl PErPECCHUM, TECTUPOBATH TUIIOTE-
HICCKHX pacieTOB 3Bl C UCIIOJIb30BAHUEM BPEMEHHBIX PSIOB
METO/IaMH PETPECCHOHHOI0 aHaIKu3a Bpe-
MEHHBIX PSII0B AJIs1 IPOBEAECHMS 3KOHOMHU-
Bnaneer pAR0B 1 poBea
YECKUX PacueToB
METO/1bI IPOTHO3UPOBAHUS COLIUATIBHO-
SKOHOMMUECKHUX ITOKa3aTeNe C UCI0JIb30-
3Haer BaHUEM PETPECCHOHHOTO aHaJIK3a, B T.4.
ARIMAu ADLmMmoneneit
I1K-12 - cnocoGHOCTBIO COCTaB- AcIaTh MPOrHO3bI COLMAIBLHO-
JISITh IPOTrHO3 OCHOBHBIX COLM- 3KOHOMHMNYECKUX ITOKA3aTEIIEN C UCITOIb30-
JIbHO-’KOHOMUYECKHX II0Ka3a- Ymeer BAHHUEM PETPECCUOHHBIX MOJENIEN BPEMEH-
TEJIEH NeATENbHOCTH TPEIIPH- HbIX psg0B, B T.1.ARIMAu ADLmogenei
ATHS, OTPACIIA, PETUOHA U IKO-
HOMMKH B LETIOM METO/IaMH PETPECCUOHHOIO aHaIKu3a Bpe-
MEHHBIX PSII0B AJIs1 IPOBEJEHMS S3KOHOMHU-
YEeCKUX pacueToB U (OPMUPOBAHUS IIPO-
Bnaneer p bopmup p
THO3HBIX OLIEHOK COI[MAJIbHO-
SKOHOMMUECKUX MOKa3aTesen
METO/Ibl PErPECCUOHHOIO aHaJIn3a, B T.4.
OCHOBHBIE MOJIENIN BPEMEHHBIX PS0B,
3uacT ARIMA, ARCH, ADL; ocHoBHBIE TIpero-
celiku U orpannuenuss MHK s Bpemen-
30BaTh COBPEMEHHBIE METO/IbI U
MHCTPYMCHTbI HCCIICIOBAHNIA CO- BBIOpATh CHEIH(PUKAIIUIO MOJICITH U METO]T
LIUAIbHO-PKOHOMUYECKHUX ITPO-
OLICHUBAHMsI, OLICHUTH [TapaMETPHI U BbI-
LIECCOB, CPABHUTENLHOTO AHAMA- | v/
33 HAIMOHATBHEIX MOIENEH KO- IIOJIHUTB TECTHI, 1aTh UX UHTEPIIPETALIHIO C
HOMUKH HCII0JIb30BAHUEM BPEMEHHBIX PSJIOB
METO/IaMH PETPECCUOHHOI0 aHaIM3a Bpe-
Bnageer | MEHHBIX PAJIOB JJIs IPOBEACHUS SMITUPH-

YECKHUX I/ICCJIC,Z[OBaHI/Iﬁ COITMaJIbHO-




9KOHOMUYCCKHUX ITPOLICCCOB

I[.]'IH (bOpMI/IpOBaHI/IH BBINICYKA3aHHbBIX KOMHGTCHHI/Iﬁ B paMKax JUCHUILINHBL
«9KOHOMCTpI/IKa 2» MMPUMCHAIOTCA CIICAYIOIINC MCTOAbI aKTUBHOTO/ HHTCPAKTHB-

HOTO O0YUYEHHUSI: TPOCKT U TUCKYCCHUSI.



|. CTPYKTYPA U COJIEP’KAHUE TEOPETUUYECKOM YACTHU KYPCA

JlekunoHHble 3aHsATUA (12 YacoB)

Tema 1. BBeeHne B 3KOHOMeTPUYECKHUI AHAJIN3 BPeMEHHBIX psaaoB (3
yaca).

Bpemennsie psiabl (timeseriesdata) - ux CTpyKTypa, CBONCTBA M OTPAHUYCHUS;
Ul PEUICHHMS KAKUX 3aJa4 OHM MCIOJb3YylOTCs. [IpuMepsl perpecCHOHHBIX
MOJIeJIE BPEMEHHBIX pAnoB. CtaTtuctudeckue Moaenu. MoJeinn ¢ KOHEYHBIM
yuciaoMm pacnpeneneHnbix garoB (FDL). Dddekr Bo3aelcTBUs U JOJITOCPOUHBIN
MYJIBTUILTUKATOP.

IIpeanoceikn  Knaccuueckoit Jluneitnot Mogenn (CLM, KJIM) nas
BPEMEHHBIX PAIOB. JIunetHOCTH B rapameTpax. OtcyrcTBUE
MOJIHOWKOJUIMHEAPHOCTH. PaBEHCTBO HYIIO YCIOBHOTO CPEIHET0 OIIMOKHU.
Cgroiictreta MHK-o11eHOK TpH BBINOJHEHUHU KIACCHUUYECKUX MPEANOCHIIOK s
BpeMeHHbIX psnaoB. Hecmemennocts. Jucnepcus MHK-onenok u  Teopema
I'aycca-MapkoBa. ['omockenacTuyHOCTh. OTCYTCTBHE CEPUMHOW KOPPEISALUU.
Boei6opounas aucnepcus MHK-ouenok. HecmeneHHOCTh OLIEHOK JUCIIEPCUU
ommnbok. Teopema ["aycca-MapkoBa. HopmansHOCTh. CTaTUCTUYECKUN BBIBOJ] TIPH
BBINOJIHEHUH NpeAnocbutok KJIM.

OyukimoHanbHbie  QopMmbl perpeccuid. Jlammu (OWHApHBIE) TEpEeMEHHBIC.
WNunexcel. 3ana3apiBanus, MepBbIe pa3HOCTH, JTOTapU(MbI U TEMIIBI IPUPOCTA.

TpeHabl U CE30HHOCTh. XapaKTEPUCTUKH BPEMEHHBIX PSAJOB, COJEpIKAIIUX
TpeHA. lcnonb30BaHHE TPEHIOBBIX IEPEMEHHBIX B PErPECCHOHHOM AaHAJIM3E.
NuTepnperanus perpeccuid, BKIOYAIOMMX TpeHa. Beruucienune R2, korma
3aBUCHUMAas IEPEMEHHAS COAEPIKUT TPEH.

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

CranoHapHbId M HECTAllMOHApHBIM BpeMeHHble psaabl. CTauuoHapHBIE
cToxacTudeckue nporeccel. KoBapuanumonnas craimoHapHocTb. Cinabo3aBUCUMBIE
BPEMEHHBIE PSJIbI, UX CBOMCTBA. ABTOPETPECCHOHBINA MPOUECC MEPBOr0 MOPSAIKA

(AR(1)). Bsibopounas asrokoppenmsiunonHas ¢yakuus (ACF). UYacthas



aprokoppessiuonnas ¢ynkuus (PACF). Mognens aBToperpeccuu mnopsiika p
(AR(p)). IIpouecc ckomp3smero cpeanero mnepsoro mopsiaka (MA(1)). Mozaenb
CKOJIB3AIIIETO CpeaHero nopsaka (q).

Acumnroruueckue cBorcrtBa MHK-onenok. JImHeHHOCTH mapamMeTpoB U
cinabas 3aBUCUMOCTh. OTCYTCTBHE TOJHOMKO/UIMHEAPHOCTH. PaBEHCTBO HYIIIO
YCIOBHOTO cpenHero omuoku. Ctporas dSK30reHHocTh. OJgHOBpEeMEHHAas
3K30T€HHOCTb. CocrostenbHocTe  MHK  onenok. ['omockenacTUYHOCTD.
OtrcyTcTBHE CEpUUHON KOpPpEISIUMA. ACHUMIITOTHYECKass HopMaibHOCTH MHK-
OLICHOK.

Hcnonp3oBaHue B PErpecCMOHHOM  aHAJIW3€  BPEMEHHBIX  PSJIOB,
CTAallMOHAPHBIX OTHOCUTEIBHO TpeHaa. lcmonb3oBaHHE BBICOKOYCTOMYMBBIX
(CUJIBbHO 3aBUCUMBIX) BPEMEHHBIX PSJOB B pPerpecCMOHHOM aHanu3e. CiydaitHoe
omyxnanve (Randomwalk). Crnydaitnoe Omyxxnanue ¢ apeiidom. Tpanchopmanmm
CUJIBHO 3aBUCHMBIX BpeMEHHBIX psiioB. [lepBbie pazHocTH. XapaKTepUCTHUYECKOE
ypaBHEHHUE, MOPSI0K MHTETPUPOBAHHOCTH, € IUHUYHBIN KOPEHb.
NurterpupoBannocteio nopsaaka Hoib (I(0)), onun (I(1)) u p (I(p)). TectupoBanue
Ha eqUuHUYHbIN KopeHb. Tect Juku-®Oymnepa (DF-test). Paciumpennsiii Tect Juku-
Oynnepa (ADF-test). Tect Juku-®ymepa ajis BpEMEHHBIX PAJIOB, COJIEPHKALIUX
TPEH/L.

Jloxnble perpeccun. Konurterpauus BpeMEHHBIX PSAJIOB. DHrenb-1 pelHIxkep
tecT (Engle-Grangertest). Monenu koppeKiuu onmooK.

JInHAMWUYECKA TIOJHBIE MOJAEIW W OTCYTCTBHE CEPUMHOU KOPPEISALMU.

HOCJ’I@I[OBaTeJ'II)HaH OK30I'CHHOCTB.

Tema 3. CepuiiHass Koppeasinusi W TIeTePOCKEeJACTHYHOCTh B
perpeccCHOHHOM aHaJIu3e BpeMeHHBIX psiaoB (3 yaca)

Cpoiictea MHK-onieHok  mpu  cepuilHOM  KOppedsiuMuh  OIIHOOK.
HecMmemeHHOCTh W COCTOSITENBHOCTh.  J(DPEKTUBHOCTh M CTATUCTHUYECKUE
BbIBOJIbI. KauecTBO nmoaronku. CepuitHas KOppemsius B MOJACNSAX C JIATUPOBAaHHOM

3aBUCUMOM IMEPEMEHHOM.



TectupoBanue cepuitHol koppensnuu. t-tect Ha AR(l) cepulinyro
KOppEJAINI0 TMPU CTPOTO AK30TeHHBIX perpeccopax. Tect [lapOuna-YoTtcaHa.
TectupoBanue Ha AR(1) cepuilHyt0o KOppensiliui OpU OTCYTCTBUU CTPOTO
9K30T'€HHBIX perpeccopoB. TecTUpoBaHUE CEPUMHON KOppesuu 00Jiee BHICOKOTO
nopsizka. Tect bponma-I'ondpu (Breusch-Godfrey) Ha cepuitHyio Koppemnsmuio
AR(p).

Koppeknust myisi  cepuilHOM  KOPpESIIMA  CO  CTPOTrO  AK30T€HHBIMU
perpeccopamu. Ilonydenue BLUE (BestLinearUnbiasedEstimator) B AR(1)
moaenu. OMHK-ouenka (GLS). Hepeanuzyembrit OMHK u peanuzyemsiit OMHK
(FGLS). Onuenku peanmmzyemoro OMHK (FGLS). Cochrane-Orcutt onienku. Prais-
Winsten onienku. CpaBaenue MHK u OMHK onenok. Koppekuus nis cepuitHon
KOpPEJALMU BBICOKHX MOPSIKOB.

Craructuueckuii BeiBoA mnociie MHK ¢ wucnonb3oBaHHEM YCTOWUYMBBIX K
CEepPUIHON KOPPENSAIUU OMMOOK. YCTOMUMBBIE K CEPUHHON KOPPEIAINH OIMIMOKU
(HAC). YcroituuBbie K CEpUIHOMN KOppeJLuu t- 151 F-
TecThl.I €TepOCKeJTaCTUYHOCTh B MOJIENAX BPEMEHHBIX psaoB. TecTupoBaHUe
reTepOCKETACTUYHOCTH. ABTOpPETrpEeCCHOHHAS YCJIOBHAS TE€TEPOCKEIACTUUYHOCTD
(ARCH). TIlocnenctBus ARCH jns  cratuueckux  Mofesned, wmopenei
pacnpeieieHHbIX JIaroB W auHamudeckux wmojaeneit. OMHK nponeaypa nis

CEpUIHOU KOPPETALUHA U T€TEPOCKETACTUIHOCTH.

Tema 4. OcCHOBBI IPOrHO3UPOBAHUA HA OCHOBE PerpecCMOHHBIX MOJeJIei
(2 yaca).

Tunel perpecCHoOHHBIX MOJEJIE HCMHOJIb3YyEeMbIX Uil IPOTHO3UPOBAHUS.
besycnoBHoe u ycinoBHOE mporHo3upoBanue. [Iporno3usie 3HaueHus. [Iporno3sl u
npeacKa3aHHble 3HAaUeHHEe. BHYTpeBBHIOOpOUYHBIC W BHEBBHIOPOUYHBIE HAOIIIOJACHUS.
[IceBmOBHEBBIOOPOUYHOE  MPOTHO3MpPOBaHME. TOoYeUHBIE U MHTEPBAJIbHbBIC
nporuo3pl. OmmOku mnporHosupoBanus. RMSS. CpemgnexkBaapatudHas ommOKa

npordHo3upoBanus MSFE.



ARIMA-monenu. Ilponenypa  bokca—/[xenkunca. Mudbopmannonssie
KpUTepUH ¥  BbIOOp THyOMHBI 3ama3nbiBanus. OmnpeneneHus  MHOpsKa
aBroperpeccun. [logxon Ha ocHoBe F-ctatuctuxku. MHbopManuoHHBIH KpuTEpUit
Axkauke AIC. Unudopmanmonnsiit kputepuii [lIBapna (SIC, BIC).

MHoOXeCTBeHHAasl perpeccusi BPeMEHHBIX PsAIOB. ABTOPETPECCUOHHbBIE MOJIETU
C pacHpelesiCHHbIMU JaraMu. TecTupoBaHWME MNPUUMHHOCTU MO [‘perHmxkepy.
BbiOop nnuHBI Jlara B pErpeccMd BPEMEHHBIX PAJIOB C MHOXECTBEHHBIMU

perpeccopamm.

Il. CTPYKTYPA U COJAEP)KAHUE NPAKTUYECKON YACTHU KYPCA
IMpakruyeckue 3ausiTus (12 yacos, B TOM 4ucie 4 4aca ¢ HCNOJIb30BAHUEM
METO/0B AKTUBHOI'0 00y4eHMSI)

3ansaTue 1. DyHkuuoHaabHble GOPMBI perpeccuii BpeMeHHbIX psinoB (4
yaca)

MeToa aKTHBHOTO / HHTEPAKTHUBHOI0 00y4eHNsi — pa30op KeicoB (2 ya-
ca)
1. Ouenka mojmeneil ¢ UCHOJb30BaHWEM (UKTHBHON MEpPEeMEHHOW s mepuoja
BPEMEHU.
2. FDLMopeneit, KpaTKOCPOYHOUW W JTONTOCPOYHOM ITACTUIHOCTH (MYJIbTHUILIAKA-
TOPOB), UX UHTEPIIPETALIUS.
3. Ucnonp30BaHME SKOHOMUYECKUX UHJEKCOB B PErPECCUOHHBIX MOJIETISAX.
4. Y4eT TpeHA0B B PErPECCUOHHBIX MOJESAX BPEMEHHBIX PSIOB U UX UHTEpIIpETa-
s,
5. YueTr Ce30HHOCTH B PETPECCHOHHBIX MOJENSAX BPEMEHHBIX PSJOBU HUX UHTEP-
npeTanusi.

3ansaTue 2.CTaMOHAPHbIE U HECTALIMOHAPHBIE BpeMeHHbIe PsiAbl (2
yaca)
1. CtanimoHapHOCTb.
2. AR(p) u MA(Q) moaemu.
3. ABTokoppeisaunonHoit pynkiuu (ACF).



4. YactHas aBrokoppessiuonnas pynkuus (PACF).
5. ARMA(p,q)
6. Cnyuaitnoe omyxxnanue (Randomwalk). CnygaitrHoe Omysxaanue ¢ aperidom.
3ansTtue 3. TecrTupoBaHue CTAMOHAPHOCTH (2 Yaca)
MeToa aKTHBHOTO / HHTEPAKTHBHOT0 00yueHusi — pa3oop keiicos (1
qyac)
1. UuarerpupoBannocThio mopsaka Houb (1(0)), omun (1(1)) u p (1(p)).
2. Tect Jluxu-dymiepa: mporenypa i HHTEPIPETAIIHS.
3.Pacmmpennsriii tect uku-dOynnepa.
4. Tect Juxu-@ynnepa Ajisi BpEMEHHBIX PSIZIOB, COAEPKAIUX TPEH]I.
5. PerpeccuonHbie Mozenu niepBeIx paszHocreit (FD).
6. PerpeccuonHbIe MOIENTH TIEPBBIX BTOPBIX pa3zHoctel (SD).
3ansaTue3. TecTupoBaHHe HA CEPUITHYI0 KOPPEJISIIIUIO B PerPecCHOHHOM
aHaJin3e BpeMEHHBIX psiioB (2 yaca)
MeToa aKTHBHOI0 / HHTEPAKTHBHOT0 00y4eHHsI — pa3oop keiicon (1
4yac)
1. t-rect Ha AR(1) cepuiiHyt0 KOppESALMIO IPU CTPOTO IK30TE€HHBIX PErpeccopax.
2. Tect JlapOuna-YotcaHa.
3. TectupoBanue Ha AR(1) cepuitHyI0 KOPPENSIIHIO TPH OTCYTCTBHH CTPOTO JK30-
TE€HHBIX PErPECCOPOB.
4. TecTupoBaHME CEPUNHON KOPPEIAIUU 00Jiee BEICOKOTO MOPSIKA.
5. Tect bpoiima-TI"oadpu: nporeaypa 1 HHTEPIpPETALIHS
3anstue 4. OCHOBBI MPOTHO3UPOBAHUS HA OCHOBE PErpecCMOHHBIX MO-
neJieii (4 yaca)
1. be3ycnoBHOE MPOTHO3UPOBAHME: MPOTHO3HBIC 3HAYCHUS, OIMMUOKH MPOTHO3A,
WHTEPBAJIbHBIE TPOTHO3BI.
2. YCJIOBHOE MPOTHO3WPOBAHHWE: MPOTHO3HBIE 3HAYCHHS, ONTUOKK MPOTHO3a, WH-
TE€pBaJIbHBIE TPOTHO3BI.
3. Ilporuo3zupoBanue ¢ ARIMA Mmonensmu

4. ITlporno3upoBanue ¢ ucnonb3zoBanneM ADL-monenei.



JladopaTopHbie padoTsl (12 4yacoB, B TOM 4YHcjIe S4aCoB ¢ HCMOJIb30-
BAaHHEM METOJA0B AKTUBHOI0 00y4eHUs)
JladopaTopuas padora Ne 1. [Ipunuunbl padorsl B R ¢ BpeMeHHbIMU
psaaamu (1 gac)
1. Yrenue naHHBIX BPEMEHHOTO psifia
2. Pabora ¢ matamu B R
4. I'padpuueckoe mpeAcTaBICHUE BPEMEHHBIX PSJIOB.
5. bazoBble neiicTBUS ¢ BpeMEHHBIMU psiiaMu B R
JlaGoparopHass pabdora Ne 2. DyHKUHHOHAJbHBbIE (GOpPMBI perpeccui
BPEeMEHHBIX PAI0B (2 4aca)
MeToa akTHBHOTO / HHTEPAKTHBHOT0 00y4ueHHsi — pa3oop keiicos (1
qyac)
1. Ouenka perpecCHOHHBIX MOJIEIEH Ha OCHOBE BPEMEHHBIX PSIOB
2. OreHka Mojeneil ¢ MCHOoab30BaHNEeM (DUKTUBHON MEPEMEHHOUN IS Meproa
BPEMEHU.
3. OuenkaFDLwmogenelt, KpaTKOCPOUHOW U JOJITOCPOUYHOM 3JIACTUYHOCTH (MYJIb-
TUTUITMKATOPOB).
4. Vicnonib30BaHHE SKOHOMUYECKUX UHJIEKCOB B PETPECCUOHHBIX MOJIEIIAX
JlaGoparopHass padora Ne 3. Yuer TPEHAOB U CE30HHOCTH B perpeccu-
OHHBIX MoJeasaX (2 yaca)
MeToa akTHBHOTO / HHTEPAKTHBHOT0 00yueHusi — pa3oop keiicos (1
qyac)
1. OueHka perpecCHOHHBIX MOJENEH, BKIIOYAIOIIUX JIMHEHHbIE TPEHbl, UHTEP-
npeTranus pe3ysibTaToB. JleTpeHaupoBaHue.
2. O1eHKa perpecCUOHHBIX MOJIENIeH, BKIIOYAIOMINX KBaAPATUUHBIE TPEHIbI; UH-
TepIpeTanus pe3yibTaToB.
3. OueHKa perpecCHOHHBIX MOJENEH, BKIIIOYAIOIMX SKCIOHEHIUAIbHbIE TPEH/IbI,

HMHTEPNPETALNs PE3YIbTATOB.



4. OueHKa perpecCUOHHBIX MOJIENIeH, BKIIIOYAIOIIUX CE30HHbIE KOMIOHEHTHI; UH-
TepIpeTanus pe3yabTaToB.
5. O1ieHKa perpecCUOHHBIX MOJIENIeH, BKIIOUAIONINX TPEHA U CE30HHOCTh; UHTEP-
npeTanus pe3yJbTaToB.
JlaGopaTopHasi paboora Ne 4. TecTupoBaHHe CTAIIMOHAPHOCTH M CJ1a003aBH-
cHUMbIe BpeMeHHbIe psiabI(3 yaca)

MeToa aKTHBHOIO / MHTEPAKTUBHOIO 00yueHHs — pa30op KeucoB (2 ya-
ca)
1. Onenka BeIOOpOUHOH aBTOKOppemsiinonHoi ¢yHkiuu (ACF) u 9acTHON aBTO-
koppensinnonHoi pynkmu (PACF) BpeMEHHBIX PSOB; HHTEPIIPETAIUS PE3yIIb-
TaToB.
2. Onenka AR(1)Momeny BpeMEHHBIX PSAIOB; MHTEPIIPETAIUS PE3YIHTATOB.
3. Tect luku-dymiepa: mporenypa 1 HHTEPIPETAIHS
4. Pactumpennsii tect Juku-dyiepa.
5.Tect Quku-®ymiepa 1jist BDEMEHHBIX PSIAOB, COACPKAIINX TPEH/.
6. OreHKka perpecCUOHHBIX MojIeliel niepBbIX pasHoctelt (FD); uaTepniperanus pe-
3yJbTaTOB.
7. lo6aBnenue tpenna B FD-monens; mHTEpIpeTaIius pe3yabTaToB.
8. OleHKa perpecCUOHHBIX MOjIeliel BTOphIX pa3HocTei (SD); uaTepnperamus pe-
3yJIbTaTOB.

JlabopaTtopuas paGora Ne 5. CepuiiHasi KoppeJsiuMsi U reTepocKeaa-
CTHYHOCTH B PerpPecCHOHHOM aHAJIN3e BPeMEeHHBIX pPsiioB (2 yaca)

MeToa aKTHBHOIO / HHTEPAKTHBHOT0 00y4eHHs — pa3dop keiicon (1
qyac)
1. Tect Jlapbuna-YotcaHna: mporeypa 1 HHTEpPIpeTaIus
2. Tect bpoiima-TI'oadpu: nporeaypa 1 UHTEPIpPETALIUS
3. [Nonmyuenmne Cochrane-Orcutt oreHok
4. Tlonyuenue Prais-Winsten oneHKH

5. Ionyuenue u ucnonp3zoBanre HACommoOoK.



JlaGoparopHass padora Ne 6. OCHOBBI NPOrHO3MPOBAHHMSI HA OCHOBE
perpeccuoOHHbIX MojeJei (2 yaca)
1. IIpouenypa bokca—/>)keHkrHCca: WASHTU(UKAIUS, OIIEHUBAHUE MOJIEIH U TIPO-
BEpKa €€ aJIEKBaTHOCTH, IPOTHO3UPOBAHUE.
2. IlporHo3upoBanme ¢ ucnoap3zoBanuem ADL-moneneit. TectupoBanue
NPUYUHHOCTH 1O ['peitHKepy.
3. IlocTpoeHune TCEBIOBHEBBIOOPOYHBIX IIporHo3oB. Omenka RMSSm MSFE.

[TocTpoeHne MHTEPBaAIBbHBIX IPOTHO30B.

I1l. YYEBHO-METONYECKOE OBECIIEYEHUE
CAMOCTOSTEJBbHON PABOTHI OBYUYAIOIUXCS

VYyebHo-MeToIMUecKOe O00eCeYeHue CaMOCTOATENbHOW paboThl 00ydaro-
IMXCS MO JUCHUIUIMHE «DKOHOMETPHUKA 2» mpencrtaBieHo B llpunoxenun 1 u
BKJIIOYAET B ceO0sl:

iaH-TpauK BBIIOJIHEHUS! CAMOCTOSITEIbHON pabOThl O JUCHUILIUHE, B TOM
YHUCJie TPUMEPHBIE HOPMBI BPEMEHU Ha BBIMTOJIHEHHUE M0 KAXKJIOMY 33/1aHUIO;

XapaKTepUCTUKA 3aJaHUI JJIsl CaMOCTOSITEIbHOM padoThl 00yYaroIUXcs U

MCTOAUMYICCKNC PCKOMCHAAIINWHU 110 NX BBIIIOJHCHHIO.

IV. KOHTPOJIb JOCTUXXEHUSA LEJIEA KYPCA

No | Kontponupyembie | Kombl u 3Tamsl OueHouHble cpeAcTBa
paszaensl / TeMbl ¢dbopmMupoBaHus TEKYIIH KOHTPOITh IIPOMEKYTOU
n/ JTMCUUTUTHHBI KOMIETECHIIU I Hast
i aTTecTauus
Bsenenue B 3HAET [1P2-1
1 skoHoMeTpuueckui | IIK- | ymeer I1P2-1
aHaJn3 BpeMeHHbIX | 11 BIIAJICET I1P2-1
psIoB
CrarmonapHocTs 1 | . | 2H2CT 11P2-2 Peitrirronsie
2 | cnaGosaBuCHMEBIC | 1o | YMECT [1P2-2 MCpOTIpUATHA
BPEMEHHBIE PSIJIbI BIIAJIEET I1pP2-2
Cepuiinas koppe- 3HAET I1P2-3
5 | il 1 rerepo- K- veer 1P2-3
cKelacTuyHOCTh B | 13 BIaneeT P23

pEerpecCHOHHOM




aHaJM3e BPEMEH-

HBIX PSIIOB

OCHOBBI IPOTHO- 3HAET I1P2-4
4 | 3MPOBAHUS Ha OC- K- yMeeT [IP2-4

HOBE PErpecCHoH- 12 S [IP2-4

HBIX MOJETIeH

TuroBble KOHTPOJIBHBIC 3a/IAHUSI, METOANYECKAE MATEPUAIIBI, ONPEIEIISIONINE
MPOLIeAYPhl OIICHUBAHUS 3HAHWUM, YMEHHIN U HABBIKOB U (MJIM) OMbITA JEATEIbHO-
CTH, a TAK)K€ KPUTEPUM U TOKA3aTEeNIH, HEOOXOJUMBbIE JJIsI OLEHKU 3HAHUM, yme-
HUW, HABBIKOB U XapaKTEepHU3yIolKUe 3Tanbl GOpMHUPOBAHUS KOMIETEHIINI B MpO-

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

V. CIUCOK YYEBHOM JUTEPATYPbBI U UH®OPMAIIMOHHO-
METOAUYECKOE OBECIHHEYEHUE JUCHUIIJINHBI
OcHoBHas JuTepatypa
(anexmponnvle u newammvle uz0anus)

1. Kpemep, H.III. DxoHoMeTpuka [DNEKTpOHHBINA pecypc]: y4eOHUK s
crynerToB By3oB/ H.ILI. Kpemep, b.A. Ilytko. - M.: OHUTU-IIAHA, 2017. - 328
C. - Pexmm pmocryma: http:/lib.dvfu.ru:8080/lib/item?id=1PRbooks:IPRbooks-
71071 &theme=FEFU

2. MUKpPOIKOHOMETPHKA: METOJIBI U UX MPUMEHEHUS | YUYCOHUK JJISl BY-
30B [0 ’KOHOMHUYECKUM HarpalieHUsIM U crenuanbHocTsM Ka. 2 / 3. Konun Koa-
MepoH, IIpaBun K. Tpusenu ; niep. ¢ anrn. b. Jlememesa. — M.: [leno, 2015. - C.
525-1158. - Pexxum JOCTyTIA:
http://lib.dvfu.ru:8080/lib/item?id=chamo:846943&theme=FEFU

3. MUKpPOIKOHOMETPHUKA: METOABl U UX MPUMEHEHUsS: YUEOHHUK I BY-
30B [0 Y’KOHOMUYECKUM HarpaiieHUsIM U crenuanbHocTsM Ka. 1/ 3. Konun Koa-
MepoH, [Ipasun K. TpuBenw ; nep. ¢ anra. b. JlememeBa. — M.: Jleno, 2015. - 522
C. - Pexxum JOCTyTa:

http://lib.dvfu.ru:8080/lib/item?id=chamo:846629&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

4. Opinos, A.W. Dxonometpuka [DnexkTponHbiit pecypc]/ A.U. Opnos. -
M.: Untepnet-YHuusepcuteT Undopmanmonnsix Texnonoruit (MHTYUT), 2016. -
677 c. - Pexxum nmocryma: http://lib.dvfu.ru:8080/lib/item?id=IPRbooks:IPRbooks-
52168&theme=FEFU

5. Crok, /., Yorcon, M. BBesieHrue B SJKOHOMETPUKY : YUYEOHHUK MO HKO-
HOMUYECKUM HaINpaBJIECHUSIM M cHenuaibHOCTAM BYy30B / Jlxkeiimc Ctok, Mapk
Yorcon; niep. ¢ anrn. M. 0. Typynuesoi.— M.: Jleno, 2015 - 835 c. - Pexxum noc-
tyma: http://lib.dvfu.ru:8080/lib/item?id=chamo:846619&theme=FEFU

6. YTkun, B.b. Dxonomerpuka / B.b. YTkuH. - 2-¢ uzn. - M.:/lamkoB u
K, 2017. - 564 c - Pexum JNOCTYTIA:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-415317&theme=FEFU

JlonoJiHUTEIbHAS JIUTEpATypa
(neuammnole u snekmponmvle uz0anus)

1. AiiBaszsiH, C.A. DKOHOMETPHUKA - 2: TIPOJABHUHYTHIA KypC C HPHUIOKE-
HUAMU B QuHaHcax: YueOHuk / C.A. AiBazsn, J[. @antanuunu. - M.: Maructp:
HHAIL NHOPA-M, 2014. - 944 C. - Pexum JOCTyIIA:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-472607 &theme=FEFU

2. ba6emiko, JI.O. DxoHOMETpHKa U YKOHOMETPUUECKOE MOJICITUPOBAHUE
: yueObnuk / JI.O. babemko, M.I". buy, N.B. OpinoBa. - M. : By30Bckuil y4eOHUK :
NHOPA-M, 2018. - 385 C. - Pexum JOCTyIA:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-968797&theme=FEFU

3. Bbopoanu, C.A. Dxonomerpuka. [Ipaktukym: Yuebnoe nocodue/ C.A.
boponnu. - M.: HULl UH®PA-M, Hos.3nanue, 2015. - 329 c. - Pexxum gocrtyna:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-502332&theme=FEFU

4. Banentunos, B.A Dxonomerpuka / A.B. Banentunos, - 3-¢ usm. -
M.:lamkoB u K, 2016. - 436 C. -  Pexum = poctyna:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-414907 &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
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

5. I'magunun, A.B. DxoHoMeTpuka: yueOHoe nocoodue / A.B. I'nmaaunum,
A.H. I'epacumos, E.W. I'pomoB. - Mocksa :KnoPyc, 2017. - 232 c. - Pexxum noc-
tyna: http://lib.dvfu.ru:8080/lib/item?id=BookRu:BookRu-926189&theme=FEFU

6. Hesexun, B.II. IlpakTtuueckas -SKOHOMETpHKAa B  Keilcax
yueb.mocobue / B.I1. Hesexun, FO.B. Hepexun. - M. : U] «DOPYM)» : UHOPA-
M, 2018. - 317 C. - Pexum JOCTYyIA:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-767627&theme=FEFU

1. HuBopoxkuna, JI.MA. DOkxoHOMeTpuka : TeOpus H NpaKTHUKa
yueb.nocobue / JI.LU. Huopoxkuna, C.B. Apxenosckuii, E.Il. Kokuna. - M.:
POP : HWHO®PA-M, 2018. - 207 c¢ - Pexum  pocryma:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-907587&theme=FEFU

8. HosuxoB, A.N. Dxonomerpuka / HoBukoB A.M. - M.:[lamkoB u K,
2017. - 224 c. - Pexum JOCTyTa:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-415339&theme=FEFU

Ilepeuens pecypcoB cetu «MHTEpHET»
1. R: Ananu3 u 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 Rstudiohttps://dss.princeton.edu/training/Rstudio101.pdf

IlepeyeHb HHPOPMALMOHHBIX TEXHOJIOTUH
H NPOrpaMMHoOro obdecreueHus
R
Rstudio
TeXstudio
Chrome
Microsoft Word

Microsoft Excel

o ok~ w D PE


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-907587&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

7. Microsoft PowerPoint
VI. METOAUYECKUE YKA3ZAHUSAIIO OCBOEHUIO JUCIHHUIIJINHBI

Peanuzanus nuciuminHbl « JKOHOMETPUKA 2» MPeyCMaTPUBACT CIEAYIOIINE
BUJIbI Y4€OHOU paOOThI: JIEKIHUH, TPAKTUUECKUE 3aHATHS, JTaOOpaTOpHbIE pabOThI,
CaMOCTOSITEIbHYIO PAaOOTY CTYJIEHTOB, TEKYIIUM KOHTPOJIb U MIPOMEKYTOUHYIO aT-
TECTALUIO.

OcBoeHne Kypca AUCHMUIUIMHBI « DKOHOMETPHUKA 2)» MPEIINOoaaraeT peuTUHIO-
BYIO CUCTEMY OIIEHKHU 3HAHUM CTYJEHTOB M MPEyCMAaTPUBAET CO CTOPOHBI MPETIO-
JlaBatesis TeKyIIUi KOHTPOJIb 3a MOCEHUIEHUEM CTyICHTaMU JICKIUH, MPAKTUYECKUX
3aHSTUHN, MOATOTOBKON M BBIMOJHEHHEM BCEX JIAOOPATOPHBIX paboOT ¢ 00s3aTelb-
HBbIM MPEJOCTaBICHUEM OTYeTa O PabdOTe, BHIIMOJHEHHUEM BCEX BUJOB CAMOCTOS-
TEIBbHON PadOTHI.

[IpoMexyTOUHOM arTecTanyeil No JUCHUIIINHE « DKOHOMETPUKA 2) SBIISI-
€TCsl PK3aMEH. JK3aMEHAIlMOHHAs OLIEHKa BBIBOJUTCS HA OCHOBAHHM PE3YJIHTAaTOB
PEUTHUHTOBBIX MEPOIIPUATHH, BKIIFOYAIOIIUX OLEHKU YETHIPEXKOHTPOJIBHBIX Pa0oT.

3a KaxAyr M3 YETBHIPEX KOHTPOJIBHBIX PAa0OT CTYAEHT MOXKET MOJYYUTh
MakcuMyM 25 OanmnoB. MakcuMmainbHas cymMa 0ajuioB MO BCEM YETBIPEM BUIAAM
TEeKyIIero KoHTpois cocrapiser 100 6amioB. HWToromeiit 0ania paccuMThIBACTCA
CJIEYIOIIUM 00pa3oM:

Score;r,g = Scorexpy + Scoregpy+Scoregps + Scoregpy
rze: Score;,y — UTOrOBOE KOJIMYECTBO OAILIOB;
Scoreypi;— KOIMYECTBO 0aIOB 32 KOHTPOJIBHYIO paboTy Nel;
Scoregp,; — KOIMYECTBO 0AIOB 32 KOHTPOJIBHYIO paboTy No2;
Scoreypz — KOTUYECTBO OANIOB 3a KOHTPOJIBHYIO padoTy Ne3;
Scoreyps — KOMUYECTBO OAIOB 32 KOHTPOJIBHYIO padoTy Ne 4.

Kputepun orneHku Mo IUCHUTIINHE «DKOHOMETpHUKA 2» JIJIs aTTeCTAllMHd Ha
sk3aMeHe ciuenyromue: 86-100 0aninoB — «OTAUYHO», 76-85 OaMIOB — «XOPOIIOY,
61-75 GamioB — «yHAOBICTBOPUTENHHO», 60 U MeHee 0auioB — «HEYAOBICTBOPH-
TEIBHOY.

PCKOMCHI[aIII/II/I 0 IVIAHUPOBAHHUIO H OPraHu3anuu BPpEMCEHH,



OTBEICHHOI'0 HA U3y4YeHHe TUCHUIINHBI

PexoMeHn0OBaHHBIM BapUaHTOM IUIAHMPOBAHUS W OPraHU3aLHMU CTYJCHTOM
BPEMEHH, HEOOXOJIUMOTO [JIsi M3Y4YEHUs IUCUUIUIMHBI, SIBISETCS PaBHOMEpPHOE
pacrpeielieHue y4eOHOM Harpy3KH, T.€. CUCTEMAaTHUYECKOE 03HAKOMJIEHUE C Teope-
THYECKAM MAaTEPUAJIOM Ha JICKIMOHHBIX 3aHATHSX, 3aKPEIUICHUE IOJY4YEHHBIX
3HAHUW MIPU PEIICHUHN 33/1a4 HAa MPAKTUYECKUX 3aHATUAX, NOJATOTOBKY U BBINOJIHE-
HUU Ta00paTOPHBIX PabOT, a TAK)Ke MPHU BBINOJIHEHUHU 3aJaHUMN, IPEyCMOTPEHHBIX
JUISL CAMOCTOATENIbHOU paboThl CTyAeHTOB.CaMOCTOSITEIbHYIO pabOTy CIIEIYET BbI-

MOJIHATH COTIACHO rpaduKy v TpeOOBaHUSIM, NMPEJI0KEHHBIM MPETNOo/1aBaTEIEM.

AJNTOpUTM M3y4YeHUS TUCHMILIMHBI

JIns ycnemHoro OCBOEHHS NTHCUUILIMHBI CTYAEHTY PEKOMEHAYETCS BBINOJ-
HATH CIEAYIOINN aJrOPUTM JECUCTBUN:

1. mocemarep Bce NEKUMH, IPUXOIUTH JO Hadaja JIEKIWUH, BO BPEMS JIEKI[UU HE
MOKHUJIaTh HA JJIUTEILHOE BPEMS JIEKIMOHHYIO ayJIUTOPUI0, UMETh IIpU cede TeT-
paan/OIOKHOT JJIsS 3aluce, py4yKy; Ha JIEKIHSIX CIYIIAaTh JIGKTOpAa, aKTUBHO y4Ya-
CTBOBATh B OOCYKJIEHHH BOIPOCOB, OOPALIEHHBIX JIEKTOPOM K ayJIUTOPUU; AENaTh
KOHCIIEKTHI JICKIHI. B ciydae eciiv 3aTpOHYThIE HA JIEKIIMU BOIIPOCHI HEMIOHATHBI,
CTYIEHTY CJEAYyeT 3aJaBaTh JIEKTOPY BOIPOCHI JUOO HEMOCPEICTBEHHO B XOJ€
JeKIUH, OO cpasy MOCie JICKIHUH, a TAKKE HA MPAKTHUECKUX 3aHATUSAX WIM Jia-
O6opaTopHbIX paboTax. B Xoie nekuuu CTyaeHTy He CleayeT TOBOPUTH 1Mo Tenedo-
Hy, MHACATh W/WIW YUTaTh COOOIIEHHWS B MECCEHKEpax M COLMAIBHBIX CETAX,
CMOTPETh WM CIYIIATh JIIOObIE BUICO WU ayIU0 MaTepHallbl, YATATh JTIOOYIO HE
CBSA3aHHYIO C TEMOI JIEKIUH JIUTEPATYPY.

2. mocemarbh BCE MPAKTUYECKUE 3aHATHUSA, NMPUXOAHUTH 10 Hayaia MpakThye-
CKOr'O 3aHSTHUS, BO BpeMs MPAKTUUYECKUX 3aHATUII HE MOKUIATh Ha JJIUTEIBHOE
BpeMsl yUeOHYIO ayJUTOPHIO, B KOTOPOH MPOXOAUT MPAKTUUECKOE 3aHATHE, UMETh
npu cebe TeTpalpb AJs 3anucel, pyuky. Ha mpaktuueckux 3aHATHUAX CIYIIATh Mpe-
Mo/iaBaTesis, akTUBHO y4acTBOBaTh B OOCYXJICHHH BOIIPOCOB, OOpAIEHHBIX Mpe-

ImoaaBaTCJICM K ayJAUTOPHUH, BBIIIOJHATH HPCIAJIOKCHHBIC ITPCIIOAaBATCIIAM 3a/laHUA,



JIeNaTh 3alUCH, BBIMOJIHATH PACUETHI, CTPOUTH TpaduKu, Kak B TETPaad, TaKk U Ha
nocke. B ciaydae ecnm 3aTpoHYTHIE Ha TPAKTUYECKOM 3aHATHH BOMPOCHI HETIOHST-
HBI, CTYAICHTY CJIEAYeT 3a/1aBaTh MPEIOAABATEII0 BOIPOCH JIMOO HEMOCPEICTBEHHO
B XOJI¢ MPAKTUUYECKOTO 3aHATHs, TUOO cpasy mociie Hero. B xome mpakTHdaeckoro
3aHITHS CTYJIEHTY HE CJEAyeT TOBOPHUTH MO TeiaedOHy, MUCATh W/WIM YATATH CO-
OOIIEeHUsT B MECCEHDKEPAX U COIUANBHBIX CETAX, CMOTPETh WIIM CIYIIATh JTIOObIE
BUJICO WM ayAHO0 MaTepUaibl, YUTATh JIIOOYI0O HE CBSI3AHHYIO C TEMOW MpaKTHYe-
CKOTO 3aHSTHS JINTEPATYpy.

3. mocemarb Bce JiabopaTopHble pabOThl, NPUXOAUTH 0 Hayana jJadoparop-
HOU paboThI, BO BpeMsl 1a00OpaTOpHOU pabOThl HE MOKUIaTh HA JIUTEILHOE BpEeMs
y4eOHYIO ayTUTOPUIO, B KOTOPOU BBITIOIHSETCS JabopaTopHas paboTa, UMETh MpHU
cebe TeTpanp s 3anuced, pyuky. Ha mabopatopHbix paboTax cinymarh Ipernoja-
BaTessl, aKTUBHO Y4acCTBOBATh B OOCYKJIEHUU BOIIPOCOB, OOPAIEHHBIX MPEToaaBa-
TeJIeM K ayJUTOPHWH, BBHITIOJNHATH MPEJIOKEHHBIE TPEToaBaTessaM 3aJaHusl, Je-
JaTh 3alMCH, CKUIITHI, BRIMOJIHATH PACUYEThI, CTPOUTHh TpadUKN HA KOMITBIOTEPE B
nporpammax R, Rstudio, Excel, B TeTpanu wim Ha mocke. B cimydae ecnu 3aTpoHy-
Thie Ha J1a00paTOpHON paboTe BOMPOCH HEMOHSTHBI, CTYACHTY CIIEIyeT 3a7aBaTh
MPEToIaBaTeI0 BOMPOCHl JTUOO HEMOCPEACTBEHHO B XOJE BBIMIOJHEHUS Jabopa-
TOpHOU paboThl, MO0 cpasy mocie Hee. B xoxe maGopaTopHOi pabOThl CTYIEHTY
HE CIIeIyeT TOBOPUTH MO TenedoHy, MUCATh W/WIA YUTATh COOOIICHUS B MECCEH/I-
Kepax U COIHAIBHBIX CETSIX, CMOTPETh WM CIYIATh JIO0BIE BUACO WU ayIU0 Ma-
TEepHUasbl, YATATH JIFOOYIO HE CBA3AHHYIO C TEMOW JIabopaTOpHOU pabOTHI JIUTEpa-
Typy.

4. peryisipHO BBINOJHATH npenycMoTpeHHyro PITY ]I camocTtositenpHyro pa-
6oty. CamocTosaTenbHas paboTa CTyIeHTa BKIIOYAET:

4.1. BHUMaTeIbHOE YTEHUE KOHCIEKTOB JeKuui. Eciu kakue-To BOIPOCHI
KOHCIIEKTa Ka)KyTCsl HETIOHSATHBIMH, CIEyeT MOBTOPHO MEPEYUTATh KOHCIIEKT. 3a-
UCaTh BOMPOCHI, KOTOPBIE OCTAIUCH HE MOHSATHBIMH MOCJIE POYTEHHS KOHCIIEKTA.

4.2. BHUMATENbHOE YTEHHE OCHOBHON PEKOMEHIOBAHHOW JUTEPATYPHI, MPHU

HEOOXOJIMMOCTH COCTABJICHHE KOHCIEKTa MO MPOYUTaHHOMY MmaTtepuany. llombl-



TaTbCsl OTBETUTh HA KOHTPOJBHBIE BOIPOCHI, CIECAYIOIIUE IOCIE€ COOTBETCTBYIO-
IIMX pa3/iesoB yUeOHUKOB, y4eOHBIX MOCOOMIA. 3anucaTh BONPOCH, KOTOPbIE OCTa-
JUCh HE MOHSTHBIMU MOCJE MPOUYTEHUSI KOHCIEKTa U YTEHHS] OCHOBHON PEKOMEH-
JTOBaHHOM JUTepaTyphl. [Ipr HE0OOXOAUMOCTH O0OPATUTHCS K JIOMOJHUTEIHHOM JIH-
TepaType, CipaBOYHUKAMU, on-line JeKuusM, ciesiaTb KOHCIIEKTHI. B ciyuae, eciu
4acTh BOMPOCOB OCTajach HE MOHSTHOM, 3a/1aTh UX MPENOaBaTEN0 HA MpaKTHYe-
CKOM 3aHATHH, JJA0OpaTOPHOM paboTe WM Ha UHAUBUYATbHON KOHCYJbTallUH, B
MPEYCMOTPEHHOE JJIsl 3TOTO BPEMS.

4.3. BBIMOJHEHHUE BCEX PEKOMEHJIOBAHHBIX MPENOJABATENSIM JJIsl CaMOCTOSI-
TeIbHON palbOoThl 3alaHUM, TOJATOTOBKA OTBETOB HA BBIAAHHBIE JIJII CAMOCTOSITEIb-
HOT'O M3YYEHHMs BOIPOCHI, MPU HEOOXOIUMOCTH, OJATOTOBKA KOHCIIEKTOB OTBETOB
Ha 33JJaHHBIE BOIIPOCHI, PELICHUE 3a/a4, BBIIIOJIHEHUE PACYETOB, IOCTPOCHUE Tpa-
¢ukoB, ohopmiIeHNE pEIIeHNs 3a/1a4 B THCBMEHHOM BHJE; COOp TaHHBIX, HAIUCAa-
HUE CKPUIITOB, BBIIIOJIHEHHUE PACUETOB C MOMOIIBIO MPOrPAMMHOI0 OOECIeueHUs,
NOArOTOBKA Mpe3eHTaluil u AokiaanoB. Ilepen camMoCTOATENbHBIM BBINOJHEHHEM
NPaKTUYECKUX 3aJlaHHi, CTYJIEHTY CIEIyeT IPOUYNUTaTh KOHCIIEKT JEKIHH U PEKO-
MEHJIOBaHHYIO 10 COOTBETCTBYIOIIEH TeMe JUTEepaTypy, MPOYUTATh U MPU HEOO-
XOJIMMOCTH, €1I€ pa3, HO YK€ IOJHOCTBI0 CaMOCTOSITEIIbHO, BBINIOJHUTH 3aJaHHUE,
paHee BBIMOJIHEHHOE Ha MPAKTUYECKOM 3aHATUH WK Ja00paTopHOil padore.

PexomeHaaluu M0 UCIOJIb30BAHUIO METOI0B AKTUBHOI'0 00y4YeHUs

J17151 TOBBIIIIEHNS BOBJIEYEHHOCTH CTYJIEHTOB B 00Pa30BaTEIbHYIO AESATEIbHO-
CTH PEKOMEHYEeTCSl UCIOIb30BaTh TAKUE METO/bl AKTUBHOTO OOY4YEHHS 00CYKIe-
HUE KEHCOB.

Pexomenganmuu no padore ¢ auTepaTypou

CamocTtosTenpHass paboTa CTYACHTOB C JIMTEPATYpPOM MperoiaaracTBHUMA-
TEJILHOE YTEHHE OCHOBHOM PEKOMEHIOBAaHHOM JIUTEPATYpPHI, MPHU HEOOXOIUMOCTH
COCTaBJICHUE KOHCIIEKTa 0 MPOYMTAHHOMY MaTepuany. PeKkoMeHyeTCs OTBETUTh
Ha KOHTPOJIBHBIE BOMPOCHI, CIAEAYIOIIUE MOCIIe COOTBETCTBYIOIINUX Pa3/IeiioB yueO-
HUKOB, y4eOHBIX IMOCOOUH. 3amucaTh BOMPOCH], KOTOPBIE OCTAIUCh HE MOHATHBIMU

IIOCJIE IMPOYTEHHS KOHCIIEKTA U YTEHUSI OCHOBHOW PEKOMEHOBAHHOM JINTEPATYPBI.



[Tpu HEeoOxoaUMOCTH OOpPAaTUTHCS K JOMOTHUTEIBHON JUTEpaType, CIPABOYHUKA-
MHU, on-line JekiusM, cenaTh KOHCIEKThl. B ciaydae, eciu 4acTh BOIPOCOB OCTa-
Jach HE TOHSTHOM, 3a/1aTh UX MPENOAAaBaTENI0 HA MPAKTUUYECKOM 3aHSITHH, J1a00-
paTopHOi paboTe WM HAa WHIWBUAYAIbHOM KOHCYNbTAIlMH, B MPEAYCMOTPEHHOE
JUIS1 TOTO BpEMSI.

PexoMeHIanum 1mo noaAroToBKe K TECTUPOBAHUIO

[loaroToBKa K TECTUPOBAHUIO MpPEANOJaraeT MOBTOPEHUE TEOPETUYECKOTO
Marepuala, IOBTOPHOE PEUICHUE 3a/1ay U BHINOJIHEHUE 3alaHul, paHee PelIeHHbIX
Y BBITMIOJTHEHHBIX HA MPAKTUYECKUX 3aHATUSX U JJa0OpAaTOPHBIX paboTax, a TAKKe B
paMKax caMOCTOSITeNIbHOW paOoThl. TUIOBBIE 3aJaHusl AJi TECTUPOBAHUS IPUBE-
nensl B [Ipunoxenun 2.

VIl. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHHUE
JANCHOUIIJINHBI

Jlns  npoBeneHHs  JIGKUMOHHBIX 3aHATHM  HeoOXoAuMma  ayJIuTOpus,
OCHAaIlIeHHasl JJOCKOW, MEJIOM (MapKepoM, €Clid JOocKa Oenasi) U MyJbTUMEAUITHBIM
MIPOEKTOPOM.

JIns mpoBeAeHUs MPAKTUYECKUX 3aHATUN — AyIUTOPHUsSA, OCHALLIEHHAS TOCKOM
1 MeJIoM (MapKepoM, eciii Jocka Oenas).

Jlns mpoBeneHust J1a0OpaTOPHBIX 3aHATHM — ayJuTOpHsi, OCHAIllleHHas
MYJIbTUMEIUUHBIM MPOEKTOPOM, MEPCOHAJIBHBIMU KOMIBIOTEPAMU Ha pPadoOdMX
MEeCTaX CTYJEHTOB C BBbIXOJIOM B MHTEpHET M yCTAaHOBJIEHHBIM IMPOrPAMMHBIM
obecneueHneM (kak MuaUMYM — R 1 Rstudio, MicrosoftExcel).

B uurtanenpix 3anax Hayunoit 6mbimorekn JIBD®Y mpexycmoTpersl pado-
yye MecTa JUIsl JIIOJIe ¢ OrpaHUYEHHBIMU BO3MOXKHOCTSIMU 3[I0POBbS, OCHAILICHBI
JTUCIUICSIMA U IpUHTEpaMu bpaiiiis; 000py/10BaHHBIE TOPTATUBHBIMU YCTPOMCTBA-
MU JJISl YTEHUS [IOCKONEYATHBIX TEKCTOB, CKAHUPYIOIMMHU U YU TAIOLMMH Mallu-
HaMH, BHJICOYBEJICYUTEIEM C BO3MOXHOCTBIO PETYJSLHMH LIBETOBBIX CIEKTPOB;
YBEIIMYUBAIOIIMMH 3JIEKTPOHHBIMU JIYIIAMU U YJIbTPAa3BYKOBBIMU MAPKUPOBIIMKA-

MH.



B nensix obecrnieueHust crienuanbHbIX YCIOBUI 00yUYeHUs MHBAIUIOB U JIUIL C

OTPAaHUYEHHBIMH BO3MOXKHOCTSIMU 370poBhbsi JIBDY Bce 3manus o00pyaoBaHbI

MaH/IyCaAMU,

OCHAallICHHBIMH

mudTamu,

TyaJICTHBIMH

IHOABCMHHUKAMHU,

KOMHAaTaMH,

HaBHFaHHOHHOﬁ CHCTCMBEI.

CIICIMAJIN3UPOBAHHBIMHU

TaOJIMYKaAMU

MECTaMH,

nH(OpMaIOHHO-

MaTepna.H bHO-TEXHHYECKOM OOecreyeHue ANCIHUIIJINHBI

HaumeHnoBaHnue
cHenuaAJILHBIX* ITOMe-
IeHU ¥ moMenIeHu i
IJISI CAMOCTOAITEILHOM

padoThI

OCHAIIIEHHOCTE CHEeNNAJIbLHBIX
NOMeIleHU U MoOMelleHu# A1 ca-
MOCTOSITeJIbHOI padoThl

Ilepeyennb JnneH3u-
OHHOI'0 MPOrPAMMHOI0
odecmevyeHus.

PexkBU3UTHI O-
TBEPKIAUIEr0 J0KY-
MEHTAa

690922, r. BnamuBocCTOK,
octpoB Pycckuii, nomy-
octpoB CamnepHblil, 1O-
cenok Asike, 10, kopmyc
G, xab. G427, yuyeOHnas
ayquTopus s IIpOBe-
JICHUSI 3aHATUU JIEKLU-
OHHOTO THUINa; Yy4yeOHas
ayIuTOpus Ul TEKylle-
ro KOHTPOJS M THpOMe-
KYTOYHOM aTTECTallU

200 mocago4yHBIX MECT, aBTOMAaTH3U-
poBaHHOE pabouee MeCTO IMpernoaaBa-
Tes, NepeHoCHast MarHUTHO-
MapkepHast 1ocka, Wi-Fl

HoyrGyx Acer ExtensaE2511-30BO
DKpaH ¢ 3JeKTponpuBogoM 236*147
cm Trim Screen Line; ITpoekrop DLP,
3000 ANSI Lm, WXGA 1280x800,
2000:1 EW330U Mitsubishi; IToacuc-
TeMa CHEeIHMAIU3UPOBAHHBIX Kperuie-
Huil  obopynoBanusi CORSA-2007
Tuarex; Iloxcucrema BUIEOKOMMYTa-
uy; Ilogcucrema aynmmoKOMMYTaIH
U 3BYKOYCWJICHUS; aKyCTHUECKasi CHC-
TeMa s TOTOJIOYHOrO MOHTaxa Sl
3CT LP Extron; mudposoit aynmo-
nporeccop DMP 44 LC Extron.

2Y0198072 DA-667-
17 08.02.2018 Apt-Jlaitn
Texnonomxku_I10
ADOBE,
2Y0201024 D5A-091-
18 24.04.2018 Codrnaiin
[Ipoextsr I1O ESET
NOD32, 5Y0205486 DA-
261-
18 02.08.2018 CodtJlaitn
Tpeiin_I1O Microsoft




[Tpunoxenue 1

MUHUCTEPCTBO OBPA3OBAHUS 1 HAYKHU POCCUMCKOM ®EJIEPAITAN
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«/lanbHeBOCTOUYHBII (perepajibHbI YHHBEPCUTET)
(ABDY)

IKOJIA 9KOHOMUWKHU U MEHE/IKMEHTA

YYEBHO-METO/IMYECKOE OBECIHEYEHUE CAMOCTOSTEJIBHOH
PABOTBI OBYYAIOIIINXCA
10 JUCHMILINHE «JKOHOMETPHKA 2»

Hanpasienne noarorosku 38.04.01 Jxonomuka
MexayHapoiHasi 5KOHOMHUKA: UHHOBAILIMOHHO-TEXHOJOTHYECKOE Pa3BUTHE
DopMa NOATOTOBKHU OYHAA
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H.]IaH-rpa(an BBINIOJIHEHUSI CAMOCTOATEIbHOM paﬁon o AMCIOMIIJIMHE

Ne Jara/cpoxn Bua camocrositebHOM IIpumepHbIe dopMa KOHTPO-
n/n BBINIOJIHEHUs | padoThl HOpPMbI BpeMEHH JI
HA BBINOJHEHHE
nepes KaxabiM
YTEHHE KOHCIIEKTOB JICK-
MPAKTUYECKUM . .
Ui, U3y4eHHEe OCHOBHOM
1. 3aHATHEM WU o 10 gacos TECTBI
. Y JOTIOJIHUTEIHHOM JINTe-
nabopatopHoit ATVOLL
paboToit Patyp
nepes KaxabIM
MPAKTUYECKUM MPOBEpKa BbI-
2. 3aHSATUEM WU penieHue 3anaqy 8 wacos MOJIHEHUS 3a]1a-
nabopatopHoit HUM U TECTHI
paboToit
nepes KaxabIM
[IPaKTUYECKUM IIpoBepka BbI-
BBITIOJTHEHHUE MTPAKTHYC-
3. 3aHATUEM WU . . 9 yacos MOJIHEHUS 3a1a-
. ckux 3aaanuii B Rstudio N
nabopatopHoit HUM U TECTHI
paboToit
4 17-18 wenens IToaroToBka kK HTOrOBOM 97 4acoB KontponbHas
' cemecTpa KOHTPOJILHOU paboTe pabota Ne 4
HToro camocTosiTesnbHas paboTa 54 qaca

PexomeHnanuu mo caMoCTosATeIbHOM padoTe CTYACHTOB
CamocTosTenbHasi padoTa CTyJEeHTa BKIIOYACT:
- YTEHHE KOHCNEKTOB JICKLIHI, N3YYEHHE OCHOBHOM M JOMOJHUTEILHOW JUTEpATY-
pHI,
- peUICHUE 3a]1a4;
- BBITIOJTHEHHE TTpaKTUYECKuX 3aganuid B Rstudio;

- IIOATOTOBKA K UTOT'OBOMY TCCTHPOBAHHUIO.

MeTtoanyeckue peKOMEHIALMH 110 YTEHHUI0 KOHCIIEKTOB JIEKI M, U3y4Ye-
HHMIO OCHOBHOM U JONOJHUTEJIbHOM JIUTEPATYPbI
1. BHUMATENbHOE YTEHUE KOHCIEKTOB JIeKIMi. Eciau kakue-To BOMpPOCHl KOH-
CIEKTa KaXKYTCSI HEMOHATHBIMU, CIEAYET MOBTOPHO MEPEYUTATh KOHCIEKT. 3amu-
caTb BOIPOCHI, KOTOPBIE OCTAIUCH HE TOHATHBIMU ITOCIIE MPOYTECHHUS KOHCIIEKTA.
2. BHUMATEJIBbHOE YTCHHE OCHOBHOW PEKOMEH/IOBAHHOM JTUTEPATYpPHI, IPU He-
00XOIMMOCTHU COCTaBJIEHUE KOHCIIEKTa MO MPOYUTAHHOMY MaTepuany. [lonbItaTh-

Cd OTBCTUTL HAa KOHTPOJIBHBIC BOIIPOCHI, CIICAYIOIIHC ITIOCJIC COOTBCTCTBYIOIIHUX




pa3nesioB y4eOHUKOB, yueOHBIX MOCcOOMi. 3amucaTh BOMPOCHI, KOTOPHIE OCTATUCH
HE MOHSATHBIMU IOCJIE MPOUYTEHUS KOHCIEKTA U OCHOBHOM PEKOMEHIOBAaHHOW JIM-
tepaTypbl. [Ipu HeoOXomMMOCTH OOpaTUTHCS K JOMOJTHUTEIBLHOM JUTEpaType,
CHpaBOYHHKAMH, ON-linenexnusM, caenaTh KOHCIIEKTHI. B ciydae, eciu 4acTh BO-
MMPOCOB OCTAJIACH HE MOHATHOM, 3aJaTh UX IMPENOJaBaTEI0 HA MPAKTHYECKOM 3a-
HATHUH, JJAOOPATOPHON pabOTe WM HA UHIMBUIAYAIbHOW KOHCYJIbTAllUU, B TIPEAY-

CMOTPCHHOC I 9TOI'O0 BPCMA.

MeTtoanyeckue peKOMEHIALMHU 10 PeLIeHUIO 3a1a4

1. BHUMaTeIbHONMPOUUTATH U TPOPAOOTATh KOHCIIEKTHI JICKIIHI, OCHOBHYIO H,
MpU HEOOXOAUMOCTH, JOTIOJHUTEIBHYIO JIUTEPATYPY.

2. [IpounTaTh 1 TOBTOPHO PELIUTH 3a]1a4H, BHIIIOJIHEHHBIC HA TPAKTUYECKUX
3aHATUSX.

3. BHMMAaTEIbHO NPOYUTATh YCIOBHE 3a/1a4H, COOTHECTH ITIOCTABJICHHBIE B 3a-
Jla4y BOMPOCHI C MATEPUAIIOM, U3YYEHHBIM Ha JIEKUUAX, IPU YTEHUHA OCHOBHOM U
JOTIOJTHUTEIIBHOM JINTEPATYPHI, @ TAKXKE HA MPAKTUYECCKUX 3aHATUAX, BBIICIIUTh
OCHOBHBIE 3Talbl PELICHUS 3a/1a4U U BBITIOJHUTH UX. B cilyyae eciu CTyIeHTy He
MOHSATHBI OAXObI K PEIICHUIO 3a7]a4H, EMY CIIEIYeT OOpATUTHCS 3a Pa3bsICHEHU-
€M K MPEMNO/IaBaTelio0 Ha MPAKTUYECKOM 3aHITHH, Ta00paTOpHOI paboTe Win Ha

VHJIMBUYaJbHOW KOHCYJIbTALIMHU, B IPEAYCMOTPEHHOE I 3TOTO BPEMSI.

Ipumepsl 32124 AJ11 CAMOCTOSITEILHOTO PelieHUsI
Paccmotpum momens AR(1) Y, = By + B1Y:_1 + u;. llpeamonoxum, 9TO
IPOIIECC SABJISIETCS CTAIMOHAPHBIMH.
A) mokaxwure, uto E(Y;) = E(Y;_1);
B) mokaxwure, uto E(Y;) = By/(1 — B1).

MeToaudeckue PEKOMEHIAIIUA 110 BBINNOJIHCHHUIO

npaxkTuyeckux 3aganui B Rstudio



1. BHUMaTeTbHOTIPOYUTATE M MPOPAOOTATh KOHCIIEKTHI JICKITUHA, OCHOBHYIO H,
IPU HEOOXOAUMOCTH, TOTIOJHUTEIBHYIO JINTEPATYPY.

2. IIoBTOpHO BBIITOIHUTH 3aJaHus, paHee BBHIITOJIHCHHBIC HA Ja00paTOPHBIX
paboTax.

3.BHUMaTenpbHO MPOYNTATh 3aJaHUE, COOTHECTH ITOCTABIICHHBIC BOIPOCHI C
MaTeprajioM, M3YYCHHBIM Ha JICKIUSAX, IIPH YTEHHH OCHOBHOM W JOIOJHUTEIBHOM
JUTEpaTyphl, a TAK)KE Ha JJAOOPAaTOPHBIX pabOTaX; BHIACIHTL OCHOBHBIC ITAIbI BbI-
MTOJTHCHUS 3aJaHus, 3arpy3uTh B RaaHHbIC W HEOOXOAUMBIC IS BBIIOJHEHUS 3a-
JaHWS TIAKeThl; HAIMCaTh B RCKPHUIIT, 3aITyCTUTh €ro BBINTOIHEHHEe. B cioydae oOHa-
PY’KEHHUSI OIIMOKH BBITTOJHEHUS CKPHUIITA IEPEIPOBEPUTH CHHTAKCHC, HAITMCAHUC
(GbyHKIUH, 00BEKTOB | T.II. 3aITyCTUTh BBIIIOJIHCHUE CKPHIITA MTOBTOPHO. BRINcaTh
WM DKCIIOPTUPOBATh PE3YyJbTAaThl BBHITOJIHESHHBIX 3aJlaHA M3 R B OTACIBHBIN J10-
kyMeHT. COXpaHHUTh CKPHIIT.

4. B caydae ecnM CTYJICHTY HE TMOHSATHBI MOJAXOAbI K BBIITOJTHESHUIO 33JIaHMUS,
eMy clieTyeT oOpaTHUThCS 3a Pa3bICHCHUEM K IPEIOaBaTelli0 Ha J1TabopaTopHOM
paboTe WM Ha WHAMBUAYAIBHOW KOHCYJBTAIMH, B MPEAYCMOTPEHHOE IS 3TOTO

BpeMsI.

IIpumep 3aganus AJ151 CAMOCTOATEIbHON PA0OTHI:

Hcnons3ys npenoxeHHbie nanabsie 1 R, RStudio BeimoauTe 331aHUS U OT-
BETHTE HA CJICIYIOLIHE BOIPOCHI:

A) onienute cpegHee 3HaueHue AY;;

b) ouenute crangaptHoe oTkioHeHue AY;, BbIpa3uTe OTBET B MPOIICHTaX B
r0JI0BOM HCYHCIICHUH;

B) omeHuTe mepBbie YETHIPE 3HAUCHUS aBTOperpeccHoHHOW (QyHKImu AY,
KAaKOBBI €IMHULIBI H3MEPEHUS aBTOKOPPEIALIH;

I') onenure AR(1)-monmens misAY;. Uemy paBeH K03 PHUIMEHT TIpU TEPBOM
3ana3npiBanuu? OTiIn4YaeTcst U 3TOT KOAP(GUIIMEHT CTATUCTUUYECKHA 3HAYUMO OT

HYJI?



J1) onenute AR(2)-monmens misAY;. Uemy paBeH Ko3()PHIIMEHT IPH BTOPOM
3ana3npiBanuu? OTiIn4YaeTcst U 3TOT KOAPGUIIMEHT CTATUCTUYECKUA 3HAYUMO OT

HyJs1? SIBnsieTcs in 3Ta Mozelb npeanoututensaee AR(1)-monenu?

MeTtoanyeckue peKOMEHIalMH MONOAT0TOBKE K HTOI0BO KOHTPOJIb-
HOI1 padoTe
[loaroToBKa K MTOTOBOMKOHTPOJIBHON paboTe MpeAnojaraeT MOBTOPEHUE
TEOPETUYECKOr0 MaTepuaia, MOBTOPHOE PEIIEHUE 3a/1a4 U BBITOJIHECHHUE 3a1aHUM,
paHee PEIICHHBIX U BHIMOJTHEHHBIX HA MPAKTUYECKUX 3aHATUAX U JT1aOOPATOPHBIX
paboTax, a Takke B paMKax CaMOCTOSITeJIbHOW pa®oThl. TuUMOBBIE 3aaHuUs AJIs

UTOTOBOM KOHTPOJBbHOU paboThl NpuBeaeHbI B [Ipunoxenun 2.



[Tpunoxenue 2

MUHUCTEPCTBO OBPA3OBAHUS 1 HAYKHU POCCUMCKOM ®EJIEPAITAN

d)e):[epanbﬂoe rocyaapCTBEHHOC aBTOHOMHOC O6paBOBaT€.]'H>HO€ YYPECKACHUC BBICIICTO O6paBOBaHI/I$I
«/lanbHeBOCTOUYHBII (perepajibHbI YHHBEPCUTET
(AIBDY)

IKOJA 9KOHOMUWKU U MEHE/IKMEHTA

®OH/J OHEHOYHBIX CPEACTB
10 JUCHMILINHE «JKOHOMETPHKA 2»

Hanpasienne noarorosku 38.04.01 Jxonomuka
MexayHapoiHasi 53KOHOMUKA: UHHOBAILIMOHHO-TEXHOJOTHYECKOE Pa3BUTHE
DopMa NOATOTOBKHU OYHAA

BaaauBocTok
2018



Hacmopt ®OC

Koa u ¢popmyanpoBka komme-

Jrtanbl GOpMUPOBAHMS KOMIETEeHIMH

TeHINN
METO/Ibl PEFPECCUOHHOTO AHAJIN3a BPEMEH-
HBIX PSJIOB, B T.4. OCHOBHBIE MTPEANOCHUIKU
3Haer u orpannuenuss MHK nis BpeMeHHBIX psi-
JIOB.
I1K-11 - ciocoOHOCTRIO aHATIH-
3HPOBATh U HCIIOIB30BATH Pa3- OLICHUBATh PErPECCUOHHBIE MOJEIH Bpe-
JUYHBIE UICTOYHUKH HH(pOpMa- MEHHBIX PsIJI0B, UHTEPIPETUPOBATH pe-
MU JUIS] TPOBEJICHUS SKOHOMU- YmMmeer 3yJbTaThl PErPECCHi, TECTUPOBATH THUIIOTE-
HICCKHX pacieTOB 3Bl C UCIIOJIb30BAHUEM BPEMEHHBIX PSIIOB
METOJIAMU PETPECCUOHHOrO aHaJIn3a Bpe-
MEHHBIX PSIAOB IJIs1 IPOBEACHUS SKOHOMMU-
Bnaneer pAR0B 1 poBea
YECKUX PACUETOB
METO/Ibl POTHO3UPOBAHUS COLIUATBHO-
SKOHOMMYECKHUX MOKAa3aTeNIeH ¢ UCIOIb30-
3Haer BaHUEM PETPECCHOHHOTO aHaJIK3a, B T.4.
ARIMAu ADLmMmoaenen
I1K-12 - cnocoGHOCTBIO COCTaB- AcIaTh MPOrHO3bI COLMAIBLHO-
JIATh IPOrHO3 OCHOBHBIX COLIM- SKOHOMMYECKHUX MMOKAa3aTeNIeH ¢ UCIOIb30-
aJIbHO-KOHOMHMYECKHNX MMOKa3a- Ymeer BAHHEM PETPECCUOHHBIX MOJIETIEH BpEMEH-
TCJICU ACATCIIBHOCTH IIPCATIPHU- HBIX psg0B, B T.4. ARIMAu ADLmonenei
SITHSI, OTPACJIM, PETMOHA U KO-
HOMHKH B LCJIOM METOJJAMU PETPECCUOHHOrO aHaJIn3a Bpe-
MEHHBIX PSIJIOB JUIsl IPOBEJICHUS SKOHOMH-
YECKMX pacyeToB U (POPMHUPOBAHUS ITIPO-
Bnaneer p bopmup p
THO3HBIX OIICHOK COITMAIbLHO-
SKOHOMMYECKHX MOKa3aTeaeH
METO/Ibl PEFPECCUOHHOTO AHAJIN3a, B T.4.
OCHOBHBIE MOJIEJIM BPEMEHHBIX PS/IOB,
T1K-13 - cocOGHOCTBIO UCTIONb- | 3paer ARIMA, ARCH, ADL; ocHoBHBIE Tpero-
30BaTh COBPEMEHHBIE METOIBI U cpuIkH ¥ orpanndenuss MHK st Bpemen-
MHCTPYMEHTBI UCCIEOBaHUs CO- HBIX PSIOB.
HAATBHO-?)KOHOMHYECKHUX TPO-
ECCOB, CPABHUTEIIBLHOI'O aHAJIH- BBIOpATh CHEIU(PUKAIIUIO MOJICTH U METO]T
3a HallMOHAJILHBIX MOZIETICH KO- OIICHUBAHMUSI, OLIEHUTD MTapaMeTpPhl U BbI-
HOMUKH v
MCCT MOJIHUTD TECTHI, 1aTh UX UHTEPIPETALIUIO C
WCIIOJIb30BAHUEM BPEMEHHBIX PSI0OB




Koa u ¢popmympoBka komme-
TeHUHH

Jranbl GOpMUPOBAHMS KOMIETEHIMHT

Bnaneer

MCTOAaMU PETPCCCUOHHOTO aHalin3a BpeC-
MCHHBIX psAAOB IJIA TPOBCACHUA OMIIUPU-
YECKHUX I/ICCJIC,Z[OBaHI/II‘/JI conuaJibHO-
9KOHOMUYCCKHUX ITPOLICCCOB

Ne | KonTtponupyemsbie pa3aens / Konb! 1 3Tamnst OueHouHble CpeAcTBa
TEMbI JTUCHUTUTUHBI dbopmMupoBaHUs TeKYIIHA IIPOMEKYTOU
1/ KOMIIETEHIUHI KOHTPOJIb Has
n aTTecTalus
BBenenue B 3HAeT KP-1
1 | sxoHOMeTpHYECKUI aHaIU3 IK-11 yMeeT KP-1
BPEMEHHBIX PSIJIOB BIIAJICCT KP-1
3HAeT KP-2
CranmoHapHOCTh U cabo3a-
2 1 p I1K-13 yMeeT KP-2
BHCHMbBIE BPEMEHHBIE Psi/IbI .
¢ © BPEMCHHBIC Pt BIIAZIEET KP-2 PenTunHrossie
CepuitHasi KOppEISIHS U Te- 3HaeT KP-3 MEpOTPHATHA
3 | TEPOCKENACTHIHOCTE B per- [K-13 yMeer KP-3
WOHHOM aHaJN3€ Bpe-
PCCCHOHHO 3¢ Bpe BJIaJeeT KP-3
MEHHBIX PsIJIOB
OCHOBBI IPOTHO3UPOBAHUSI 3Hact KP-4
4 | HA OCHOBE PErPECCUOHHBIX IIK-12 ymeer KP-4
MoJelen BJIaJIcCT KP-4
Kox u popmy-
(bopmy Irtansl GOpMHPOBAHHUA KOM-
JHUPOBKa KOMIIEe- Kputepuu Moka3zaTenn
neTeHHH
TEeHIUH
3HAETCBONCTBA

IIK-11 - crmoco6-
HOCTBIO aHATIU3H-
pOBaTh U UCTIOJNb-
30BaTh pa3iiny-
HBIE€ UCTOUHUKH
nHopMaIum s
MPOBEJICHUS DKO-
HOMHYECKHUX pac-
YETOB

3HaeT
(opo-
TOBBII

YPOBEHB)

METO/IbI perpec-
CHOHHOTO aHaJIu-
3a BPEMEHHBIX
pAI0B, B T.4. OC-
HOBHBIE TIPEATO-
CBUIKH U OT'PaHU-
yennsa MHK s
BPEMEHHBIX Psi-
JIOB.

BpPEMEHHBIX PSIOB;
0COOCHHOCTH MPH-
MEHEHUS
MHK nns Bpemen-
HBIX PAAOB; QyHK-
LUOHANBHBIE QOp-
MBI perpeccuii Bpe-

MCHHBI PAAOB, YUCT

TPEHAOB U CC30H-
HOCTH.

-3HAaeT CBOWCTBA BPEMEH-
HBIX PSZIOB;

— 3HaeT MPEANOCHUIKH
MHK pns BpeMeHHBIX psi-
Jl0B;

— 3HAeT KaKUCIIOJIb3YIOTCS
1 UHTEPIPETHPYIOTCS JI0-
rapu¢Mbl, UHAEKCHI 1
JaMMH, IMHEHHbIE U HEH-
HEHHbIE TPEH/Ibl, CE30H-
HOCTb.




Kox u popmy-

Irtansl (OPpMHPOBAHHA KOM-

JIHPOBKA KOMIIe- Kpurepnu IoxazaTenn
neTeHunn
TEHIIUHU
OLICHUBATh perpec- — ymeet gaBath MHK
OLIGHKY ¥ HHTEPIPETUpPO-
CHOHHBIE MOJEITH yYMEET OICHHBATH H LEHKY pIpeTup
BaTh MapaMerpam perpec-
BPEMEHHBIX PANOB, | ... epIIPETHPOBATH p paM perp
CHOHHBIX MOZENel Bpe-
HHTEPIPETUPOBATH
yMmeer SVILTATEL Der PErpeCCUOHHBIC MEHHBIX PSJIOB, B T.4.
(mpomBu- pesy . p MOJCIIN BPEMCHHBIX |  BKITIOYAIOIIE BPEMCHHBIC
HyTeri) | PECCHH, TECTHPO- PSLIOB, BKITIOYAO- nammu s eventstudies,
BaTh I'MIIOTE3LI C IIIME TPEHIBL, Ce- TPEHBI U CE30HHOCTB, BBI-
WCTIOJIb30BaHUEM souHoCTH, FDL MOJHSTH CTATUCTUYECKHE
BpPEMEHHBIX PsIIOB TECTbl Ha 3HAYUMOCTb Ia-
pameTpoB Mozeneit
-BJIafACCT MCTOAAMU — BJaJceT METOJaMUu
MCTOJIaMH perpec- OLIGHKH U MHTEP- OLIGHKH, TECTUPOBAHUS U
CHOHHOTO aHAMN3A | pyerary perpec- MHTEPIIPETALHH [IaPaMeT-
pnageer | SPCMCHHBIX PANOB CHOHHBIX MOZienieii | POB PETPECCHOHHBIX MOJC-
. Jield BpeMEHHBIX PAIOB, B
(BbIcoKmif) | AP TTPOBCACHHA BpPEMEHHBIX PSIJIOB, T Emmqammﬁeﬂlspe’
SKOHOMHYECKUX TeCTHPOBAHHS T'H- -
pacueTos MEHHBIE JaMMH JUIS
HIOTE3 O TapameT- eventstudies, TpeHibI U ce-
pax 3THX Mozenei 30HHOCTH, FDL
METO/bI TPOTHO3H-
pOBaHI/IH COHHaHB' -3HAC€T OCHOBHBIC
HO- MOJIENI BPEMEHHBIX — 3Haer: AR, MA, ARI-
3HACT KOHOMHYECKHUX PAAOB; 3HACT Kak MA, ADL MOJCIH
(10po- HOKA3aTeIeH ¢ e~ | CTPOsTCs Toueunble | — 3HACT TecT I'pefiniiepa;
g B W MHTEPBATBHBIC — 3HAeT KaK BBIYHUCIISIOTCS
[IK-12 - - TOBBIi omnbku nporunosa (MSFE,
cro IPOTHO3BI, KaK
PErpeCcCUOHHOrO POrHO3EI, RMSS
CO6HOCTBIO CO' ypOBeHB) OI_ICHI/IBaIOTCSI )
aHalnsa, B T.9. — 3HaeT MHPOpPMAIMOHHBIC
CTaBJIATH HPO- ARIMA u ADL OLIMOKH [POrHO3H- kputepuu AIC, BIC
THO3 OCHOBHBIX Moeneit pOBaHUs
COLIMAJIBHO-
SKOHOMHYECKHX JICTIATE HPOTHO3BI
o COLIMATIBHO-
IoKas3areyeun 1 -yMeeT OL[€HUBATh AR
SKOHOMHYECKHUX — YMECT OLCHUBATL AR,
JACATCILHOCTH . PErpCCCHOHHBIC MA, ARIMA, ADL
nokasateneii ¢ uc-
MPEeAIPUATHA, YMEST | mommsoBammen MOJIEIIU BPEMEHHBIX — yMeeT fenath BHGOp
OTpaciu, pe- (mposBH pANOB UL IIPOTHO- MEXKy MOAEIAMU
- | perpecCHOHHBIX
. perp 3UPOBAHUS COLH- — yMeeT CTPOUTh ToUeU-
T'MOHA 1 SKOHO- HYTBI) | Monereit BpeMen-
AJIbHO- HbIE HHTEPBaJIbHBIE TIPO-
MHKH B HEJIOM HBIX PsA/0B, B T.4. SKOHOMHYECKHX THO3bI, OLEHUBATH OIIUOKU
ARIMA u ADL HOKA3aTENei MIPOrHO3UPOBaHHUSA
Mozeneit
BIajeeT | METOJAaMH perpec- | BIaJeeT MeToJaMu — BIIaACCT METOZaMH IIo-
o crpoenns u Beidopa ARI-
(BBICOKMIA) | CHOHHOTO aHaji3a | NPOrHO3UPOBAHUS

MA u ADL mozeneit




Kox u popmy-

Irtansl (OPpMHPOBAHHA KOM-

JIHPOBKA KOMIIe- Kpurepnu IoxazaTenn
neTeHI N
TeHINH
BPEMEHHBIX PSIJIOB COLIMAJIBHO- — BIIaJIeeT METOAAMH I10-
JUTSL TTPOBEICHUS HKOHMUYECKHMX MO- | CTPOEHHE IICEBIOBHEBBIOO-
SKOHOMHUYECKHX KazaTenel Ha OCHO- pOYHBIX TOYCUHBIX 1 NH-
pacueros u (hop- se ARIMA 1 ADL TEPBaJIbHBIX TPOTHO30B.
MHUPOBaHUS MPO- MoJienell BpeMeH-
THO3HBIX OIICHOK HBIX PSIJIOB
COLIMAJIBHO-
SKOHOMMYECKHX
rokaszaresen
3HACT OCHOBHEIC
MOJICIH CTaIHo-
METOMBI perpec- HapHBIX U HecTa-
CHUOHHOT'O aHaJIu- .
[HOHApHBIX BPC — 3"aetAR, MA, RW,RW
34, BT.M. OCHOB- MCHHBIX PA10B, | with drift, ARIMA,FD u
HBIE MOJEIIU 3HAET TeCThIHA eau- | SDmonenu;
BPEMEHHBIX Psi- HMYHBIHA Kopenb 1 | — 3HaeTDF-tect, ADF-
3HaeT N
( 108, ARIMA, Ha cepuiinyio kop- | TecT, DFuist Bpemennoro
opo-
P . ARCH. ADL: pensumio ommbok; | PAAd C TPCHIOM,
TOBBIN 1 ' sHAeT MOIXOB K | - 3HaeT TecThllapOuHa-
ypoBeHp) | OCHOBHBIC TIDEJI- Yotrcana ubpoiia-
OLICHMBAHHIO CTaH- | T
IIOCBUIKH M OTpa- ondpw,
HK'13 - CIIO- HUYCHHUS MHK HapTHBIX 0]1[H60K, - 3HAET OLEHKYCTaHIapT-
COOHOCTBIO HC- YCTOMYMBBIX K Te- | HEIX omubokHbron-Becra
IUI. BPDEMEHHBIX HAC
I0JIb30BaTh CO- TEPOCKENACTUYHO- | H .
psOOB.
BPEMEHHEIE Me- CTH 1 aBTOKOppE-
TOABL U HHCTPY- T
MEHTBI HUCCJIE-
yMEeT pacro3Ha-
JIOBAHUS COLY-
ATBHO- BaTb U OLICHUBATE — yMeeTpacIio3HaBaTh U
S KOHOMHYCCKIX Mozenn cTalnuo- oneuuBatbAR, MA, RW,
HapHBIX U HecTa- RWwithdrift, ARIMA;
HIPOLECCOB, BBIOPATH CIICIH- LIMOHAPHEIX BpE- YMEET OCYIIECTBIATh Tpe-
CPaBHUTEIBHOTO ¢dukanuo Moe- MEHHbIX PSIOB, Bbl- 00pa3oBaHUs HECTAIIHO-
aHAJIM3a HALUO- JIM 1 METOJT OIe- MOMTHSATH TPeodpa- HapHBIX BPEMEHHBIX Psi-
JIOB; yMEET TeCTUPOBAaTh
HaJIbHBIX MOJIC- HUBAHMUS, OlIE- 30BaHHE HECTAIO-
. BpPEMEHHEIE PSJ/IbI HA M-
JIEW SKOHOMHUKH - HUTb APAMETPhl | HAPHBIX BPEMEHHBIX | yyyyiif kopeHb, B T.4. ¢ HC-
(mpomsu- | ¥ BPITOIHHTE PsIIOB, TECTUPOBATH | ponb3oBaHHEM TecToB:DF,
. BPEMECHHBIC PSIbI ADF uDF s BpemenHoro
nyTeiif) | TECTBI, JATh KX p p p

HUHTEPIIPETALUIO
C UCIOJIb30BaHU-
€M BPEMEHHBIX
psAIOB

Ha €IUHHYHBIA KO-
PEHb U CEpUIHYIO
KOPPEISAIHUIO OIIH-
0OK; yMeeT OlLleHH-
BaTh yCTOMYUBEIEC K
reTepoCKeIacTHY-
HOCTH ¥ aBTOKOP-
pENAIUU CTaHIAPT-
HBIC OIINOKH

psaa ¢ TpEHAOM;
yMEET TECTUPOBATH Ce-
PHIHYIO KOPPETALHUIO
OLINOOK, B T.Y. UCTIOJIB3YS
tecthl Jlapbuna-Yorcana u
Bpotima-T"oadpwu,

— YMeeT OLIeHUBAaTh CTaH-

napTHeie ommbku Heroun-
Becra u HAC.




Kox u popmy-

Irtansl (OPpMHPOBAHHA KOM-

JIHPOBKA KOMIIe- Kpurepnu IoxazaTenn
TeTeHI A
TeHIHH
BIIaJICET METOAMHU
METOHdaMHU per- .
p OLCHKH, TECTUPO — Bnageer MHK 1 OMHK;

BJIazeeT
(BBICOKHIA)

PECCHOHHOTO
aHaau3a BpEMEH-
HBIX PSIAOB ISt
MPOBEICHUS dM-
MMUPUYECKUX UC-
clIeIOBaHMI CO-

BaHUE W HHTEPIIPE-
TalluM MOZCICH
CTallMOHAPHBIX U
HECTaIHOHAPHBIX
BPEMCHHBIX PSIJIOB,
ux npeodpazoBa-
HUS, TECTUPOBAHUE

KOPPEJISIIHIO OIIH-
00K

— BIajeeT METOAaMH Tec-
TUPOBAHHUS BPEMEHHBIX
PSIOB HA eMUHUYHBIN KO-
penb (DF-Tectsl) 1 cepmii-
HYIO KOPPEALHUIO OIIHOOK,
— BIajeeT METOAaMH CTa-
TUCTUYECKOTO BBIBOAA C

LHAITBHO- HCTIOJIb30BaHHE YCTOHYH-
AKOHOMHUECKHX Ha CIMHITHBIN KO- BBIX K aBTOKOPPEIISIUH

PEHb U CEpUIHYIO CTaHJAPTHBIX OMINOOK M
POIIECCOB

TECTOB.

MeToauvecKkue peKoMeHIAIUN,ONPeiessIioNue MPoueaypbl OlleHUBAHUSA
pe3yJabTATOB OCBOEHU S TUCUMILTHHBI

WroroBas aTrectaiusi IpOCTABISIETCS HA OCHOBE PE3yJIbTATOB PEUTUHIO-
BBIX MEPOIPUATHI, BKIIOUAIOIINX OLEHKH YEThIPEX KOHTPOJbHBIX paOOThI. 3a Ka-
KAYIO U3 YETHIPEX KOHTPOJBHBIX PabOT TEKYIIETO KOHTPOJS CTYJIEHT MOXKET MO-
JTYy4YUTh MakCUMyM 25 OamioB. MakcuMmalnbHasi cymMMa 0ajioB MO BCEM UYETBHIPEM
BUJIaM TeKyllero koHTposs coctasisieT 100 6amnoB. MTorosbiit 0amin paccuuThi-
BACTCs CICAYIOIIUM 00pa3oMm:

Score;r,g = Scorexpy + Scoregpy+Scoregps + Scoregpy

rze: Score;,y — UTOrOBOE KOJIMYECTBO OAILIOB;
Scoreypi;— KOIMYECTBO 0aIOB 32 KOHTPOJIBHYIO paboTy Nel;
Scoreyp,; — KOMMYECTBO 0AIOB 332 KOHTPOJIbHYIO paboTy No2;
Scoreypz — KOTUYECTBO OAIOB 3a KOHTPOJIBHYIO padoty Ne3;

Scoreyps — KOMUYECTBO OAIOB 3a KOHTPOJIBHYIO padboTy Ne 4.

Kpurepuu ouenkukonTpoabHbix pador (KP1, KP2, KP3, KP4):
KonTponbsHas pabota Bkitodaet 1- 3 clI0)KHOCOCTAaBHBIX 3a/IaHHK (C TI0/13a-

nadamu). Y KaXJI0M Moj3agauyd — CBOM 0ajul, 3aBUCAIIANA OT €€ CIOKHOCTH (1 - 5




0amtoB). OnleHNBaHUE KAXKIOW MOJ3a7add OCYIIECTBISIETCS MO CICIYIOIMIUM KPH-

TCPUAM:
Kpurepnii Bann
[lony4eH BepHBI OTBET C UCIONB30BAaHUEM MPABHIBHBIX (OPMYI C YETKUM PACKPHITHEM Max
crioco0a perieHusl.
[Tomy4eH BepHBIH OTBET C HCIIOIB30BAHUEM MPaBUIBHBIX (pOpMyYN ¢ HEMOIHBIM MM Hesic- | Max—0,5*
HBIM PACKPBITHEM CIIoco0a perieHusl. Max
Hcnonb30BaH B 11€7I0M MPaBUIIBHBIN CIIOCOO PEIIEHHs, HO OTBET HEBEPHBIN Max-0,5*
Max
[IpaBunbHBIA OTBET O€3 PaCKPBITHS CIIOCcO0a peLIeHNUs 0
OTBeT OTCYTCTBYET MJIM HEBEPHBIN 0€3 MOsSCHEHUH 0
Hroro Max 25

KpnTeplm BBICTABJICHUSA OLICHKU CTYACHTY

IO AMCIMUIIJINHE «BKOHOMeTpHKa 2»

banisl
(perTUHrOBOM
OLICHKH)

Onenka >K3aMe-
HA
(cranmaprtHas)

TpebOoBanus k cpopMUPOBAHHBIM KOMIIETEHIHAM

86-100

«OTJIHUYHO»

OneHka «OTIMYHO» BBICTABIAETCS CTYIEHTY, €CIHU
TEOPETHUYECKOECOICPKAHUETUCIIUTUTMHBIOCBOEHOTIOJIHOCT
b0, 0e3mpo0OenoB;HEOOXOANMbBIC TMPAKTUYCCKUE HABBIKU
paboThI COCBOCHHBIMMATEpHAIOMC(HOPMUPOBAHBI,
BCEIIPETyCMOTPEHHBIEPAO0YeHITPOrPAMMO U TUCIIUTLTUHBI3
a/IaHUSIBBITIOJIHEHBI, KAUeCTBO MXBBITIOJTHEHUSOLIEHEHO
YUCIOMOAIIOB, OJM3KUM KMaKCUMAaJIbHOMY.

85-76

«XOpouIo»

O1reHKa «XOPOIIO» BBICTABIISICTCS CTYACHTY, €CIH Teope-
THUYECKOE COJICPKaHUE AUCIUILIMHBI OCBOCHO MOJIHOCTHIO,
6e3 mpo0OenoB; HEKOTOPbIe MPAKTUYECKHE HABBIKA PaOOTHI
C OCBOGHHBIM MaTepHajoM chopMHpPOBaHBI HEIOCTATOYHO,
BCE MPENyCMOTPEHHbIE pabouell mporpaMMoil AUCIUILIIU-
HBI 33J]aHUs BBIIIOJHEHBI, KAYECTBO BBIOJHEHUS HH OJIHO-
IO U3 HUX HE OLCHEHO MUHUMAJIbHBIM YUCIIOM OaJlJIOB, He-
KOTOPBIC BUJIbI 331aHUI BHITIOJHEHBI C OITMOKAMH.

75-61

«YIOBJIETBOPHU-
TEIILHO»

OreHKa «yZOBJIETBOPHUTEIBHO» BBICTABISIETCS CTYIEHTY,
eciu TEOPETHYECKOECOICPKAHUETUCIUTUTMHBIOCBOECHO
YaCTUYHO,HO MPOOENbl HEHOCST CYIIECTBEHHOTO XapaKTe-
pa;He00X0IMMBICTIPAKTHYECKUEHABBIKA PA0OThI COCBOEH-
HBIMMaTEPUAIOM BOCHOBHOMC(OPMHUPOBa-
HBIL,00JIbIITHCTBONPEAYCMOTPEHHBIXpaboueHIporpaMmMoit
JIUCUUIUIMHBL Y4eOHBIX 3aJJaHUN BBIMOJIHEHO,HEKOTOPhIC

I/ISBBIHOJIHCHHBIXSa,Z[aHI/Iﬁ CO,Z[ep)KaTOHII/IGKI/I.




60-0 «HEYIOBJIETBOPHU-

TCIBHO»

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

3a‘leTHO-3K33MeHaHI/IOHHbIe MaTepHuajabl

OHCHO‘IH])IC cpeacrea i HpOMe)I(yTO‘lHOﬁ aTrecranmm

IIpumep KOHTPOJIBLHOI padoThl Ne 1:

Bam nmaHbl maHHbIe 0 JKeHCKOM (epruiabHocTH (Fr), cpenHeM pasmepe Hajaoro-

BOTO BbIueTa n3 nojoxogaoro Hayora (Pe) B CIHA ¢ 1913 o 1984 rozsl, a Takke

nammu niepeMenHas (WW2) na nepuojn BTopoit MupoBoi BoiHBI (1939-1945) u

JaMMH TIepeMeHHasl Ha JIOCTYITHOCTh NMpoTuBo3adaTouHbix Tadnetok (Pill) (1963-

1984). HWcnonw3ys npenyioxeHHble gaHHbIE U R, RStudio BeImonHuUTE 3a1aHus U

OTBETHTE HA CIIEIYIOUIUE BOMIPOCHI:

1. Haitqute cpennee 3HaueHue Frza mepuona ¢ 1913 mo 1984 (1 G6ann);

2. HalauTe cTaHgapTHOE OoTKiIoHeHue Fr3a mepuox ¢ 1913 mo 1984 (1 6amn);

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

4. maiinure 3HaueHne kKodddurmenTa koppensaiuu mexay Fru Pe (1 6amn);

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

5.1. naiinure 3HaucHue B (1 6amn);

5.2. Haiinure crangapTHyto ommoOKy [ (1 6amn);

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

5.4. maiinure R (1 6amm);

6. OIIEHUTE pEerpecCculo:

FT't = ﬁo + BlPet + szet_l + B3Pet_2+ﬁ4WW2t + B5Plllt + U

6.1. maigure 3HaueHue [, (1 6am);

6.2. chaenaiiTe BBIBOJ O CTATHCTUYECKOW 3HaYUMOCTH f3, (2 Oaia);

6.3. Haiixure ckoppektupoBanHbii R(1 Gam);




6.4. natimure LRPm1s Pe (2 6amna);

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

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

Fr, = By + B1Pe; + BoWW 2, + B3 Pill, + ot + u;

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

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

7.3. Harigure 3HadYeHue f3 (2 Oama);

7.4. cnenaiiTe BBIBOM O CTATHCTUUYECKON 3HAUUMOCTH 33 (2 Gamma);

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

7.6. 4em oTnmyaeTcs uHTepnperanus [1B 3aganusix (5) u (7) (2 6amna)?

IIpumep KOHTPOJIBLHOI padoThI Ne 2:

Hcnonw3ys npemnoxkeHnbie gaHHble © R, RStudio BeimonauTe 3aganus U OT-
BETHTE Ha CIEAYIOIIUE BOMPOCHI:
1. ouenute cpennee 3Hauenue AY; (1 6amn);
2. OlICHUTE CTaHJapTHOE OTKJIIOHEHHE AY;, BbIpa3uTe OTBET B MPOIIEHTaX B r0JI0-
BOM ucuucienuu (1 6amn);
3. onennre AR(1)-monens maAY;. Uemy paBeH k03D PUIIMEHT MPU TIEPBOM 3aras-
neiBaHuM (2 6am)?
4. oTnuyaeTcs JIM MPU MEPBOM 3ama3blBaHUU KOA)PUIUEHT CTATUCTUYECKH 3HA-
quMo OT HyJs (2 Gamra)?
5. naiinure BICs AR(1)-monenu (1 6amn).
6. onennre AR(2)-monens msaAY;. YUemy paBeH k03D @HUIIMEHT MPU BTOPOM 3aras-
neiBaHuM (2 6anna)?
7. OTIMYAETCs JIK ATOT KOA(DPUIIMEHT CTATUCTUICCKU 3HAYNMO OT HyJis (2 6anna)?
8. maiinure BICst AR(2)-monenu (1 6amn).
9. sBnsiercs ;m AR(2)-monens npeanoururenbaee AR(1)-moxenu (2 6amia)?
10. oniernre monenu AR(3). Haiigure BIC (1 6amn).
11. ucnons3yss moxenu AR(1)-AR(3) BbiOepeTe KOJIMYECTBO JIarOB B MOJICIH

ARmpu nomomu BIC (4 6amna).



12. ucnonw3yiite ADF-TecT niist mpoBepKH TAMOTE3bI 0 HAUTMYUN STUHUIHOTO KOP-
Ha B AR monenu ansY;. B kadecTBe anbTepHATUBBI MPEAINOIOKUTE, YTO Y, TpeHI-
CTallMOHAPEH:

12.1. HaliiuTe 3HAYECHUE TECTOBOM CTaTUCTUKH (3 Oaiia).

12.2. Ha OCHOBaHWU TECTOBOM CTATUCTHUKHU CJEJalTe BBIBOJ O CTAIMOHAPHOCTH (3

Oamna).

IIpuMepKoOHTPOJIbHOIIPA0OTHI Ne 3:

Bam nanbl gaHHbBIE O €XKEMECSYHOM pocTe (pa3Huile JorapudMoB) MUHU-
MaJIbHOH 3apaboTHOH MmiaThl (gmwage), cpenHeii 3apaboTHOM miaTel (gwage in)u
3aHsATOCTH (gEMpP_IN)B OIHOM M3 OTpacjcii MPOMBIIIICHHOCTUN HHIEKCE MOTPeOu-
tenbekuXx 1ieH (gpci) B CILIA 3a nmepuon ¢ 1947 o 1997 roxsrl.

1. onenuTe perpeccuto: gwage_in, = [y + frgmwage; + Brgpci + u;

1.1. nafigute 3HaveHue F; (1 6amn)

1.2. naiite uHTepnpeTanuto [, (2 6ama)

1.3. cratuctruecku 3Ha4MM Jin 1 Ha 5% ypoBHe? (2 Garra)

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

2.1. narimure 3HaueHue [ (2 Oamna)

2.2. naiite uaTepnpeTanuio 1 (2 6amna)

2.3. craTucTUYeCcKu 3HaUMM Jin 31 Ha 5% ypoBHe? (2 O6ama)

2.4. HyxHO 11 OBIJIO BKJTIOYATH JIATH B MOJIEJb JIJIS1 OTICHKHU JOJATOCPOYHOTO (-
(hexTa MUHMMAaIBHOM 3apa00THOM MIIaThl HA POCT 3apabOTHOM MIaTe B oTpaciu?
O6ocnyiite oTBeT (3 O6amna).

3. o1ieHUTE perpeccuro: gemp_in, = o + frgmwage; + B gpci; + u;

3.1. BemosaauTe TecT Ha AR(1) omuOoK:

3.1.1. yemy paBHO p? (2 Gara)

3.1.2. uemy paBHat-cratuctuka? (1 6amn)

3.1.3. caenaiiTe 3aKIOUYeHUE O HATMYUKM CEPUMHON KOPPEIAINH OIIHMOO0K (2 OaJ-
na).

3.2. monyunte HACommoxwu.



3.2.1.uemy paBaas HACommbka mns gmwage? (2 6anna)

3.2.2.crannapTHas ommoKa st gmwageoombiie ik meabiie HACommoku? (1
Oamr)

3.4. semonauTe TecT bpoiima-Ilarana:

3.4.1. yemy paBHa TeCTOBas CTaTHCTHKA (2 Oasra)

3.4.2. caemaiite BBIBOJ O TE€TEPOCKEIACTUIHOCTH OMHOOK (2 Oara).

IpumMepKOHTPOIBLHOHPAOOTHI Ne 4:

Hcnonw3ys npemnoxkeHHbie naHHble © R, RStudio BeimonauTe 3amanus U OT-
BETHTE Ha CJIEAYIOIINE BOMPOCHI:
1. onenure AR(1)-monens aaAY;. Uemy paBeH k03D PUIIMEHT PH TIEPBOM 3armas-
neiBanuu (1 6amr)?
2. OTIIMYACTCS JIM TPU TIEPBOM 3ara3AbIBaHUH KOI(P(GUIMECHT CTATUCTUYCCKU 3HA-
quMO OT HyJs (2 O6amn)?
3. matimute BIC mns AR(1)-monemnwm (2 6amm)?

4. ouenuts mMozaenb ADL(1,4) misAY;, ucronb3ys naruAX;B KauyecTBE JOIOJTHHU-

TEJIbHBIX perpeccopoB. HackONMbKO CHUIBHO M3MEHUIICA R2B Mozenn ADL(1,4) no
cpaBHeHuto ¢ AR(1)? (46ama)

5. SIBnsetrcst nmu 3HauuMoOi F-ctatrcTrka Tecta ['peitHmkepa Ha npuIUHHOCTE? (4
Oamna)

6.[TocTpoliTe rceBaoBHEBBIOOpOUHBIC TIporHO3bl o AR(1) moxenu ¢ 1 kBaprana
1989 roga. IlpuBenute nepsbic 4 MPOrHo3HbIC 3HaucHUs. (3 Oasia)

7. Berauciiure RMSSans AR(1) monxenu. (3 6aa)

8. Ioctpoiite niceBaOBHEBBIOOpOUHBIC TTPorHo3bl o ADL(1,4) moxenu ¢ 1 kBap-
tayia 1989 rona. [IpuBeaure neppoie 4 MPOrHO3HBIE 3HAUYCHHUS. (3 Oayia)

9. Berunciiure RMSSnns ADL(1,4) monenu. (3 6aia)



OueHo4vHbIE CpeacTBa
1J151 MIpOBepKH chOPMUPOBAHHOCTH KOMIIETeHIM A

Koa u ¢gopmympoBKa KOMIETeHIIHH

3amanue

[1K-11crnocoGHOCThIO aHATM3UPOBATh U
UCTOJb30BaTh Pa3IHYHble HCTOYHUKU
uHGOpMAIUU JUTS TIPOBEACHUS SKOHOMHU-
YECKHUX pPacueToB

[1K-12cnocoGHOCTBIO  COCTaBNIATh TPO-
THO3 OCHOBHBIX COLIMAJIBHO-
SKOHOMMUECKUX IIOKa3aTelell JesTenb-
HOCTH NPEANIPUATHUSA, OTPACIU, PETHOHA U
SKOHOMMKHU B 1IEJIOM

[1K-13¢cnocoOHOCTRIO HCIOIB30BATE CO-
BpeMeHHBIe METOAbI U I/IHCTPYMCHTBI HC-
CJICO0BAaHUSA COIIUAJIBbHO-O3KOHOMHNYCCKUX
MPOIIECCOB, CPABHUTEIBHOTO aHAJIN3a
HallUOHAJIBHBIX MOHeHeﬁ 3KOHOMUKHN

Hcnons3ys npeanoxkeHHsie nanusie 1 R, RStudio
BBITMIOJTHUTE 3aJ[aHUsl U OTBETHTE Ha CIICAYIOIINE
BOTIPOCHI:

1. ouennre AR(1)-monens st AY t. Uemy paBen
KOA(QQUIIMEHT MPH NEPBOM 3ara3AbIBaHUN?

2. OTAMYAETCA JIM TP TEPBOM 3ama3/ibIBAaHUU KO-
3G PUIUEHT CTATUCTUICCKH 3HAYUMO OT HYJISI?

3. naitnure BIC nnsa AR(1)-monenu

4. mocTpoiiTe NCEeBJIOBHEBHIOOPOUYHBIE MPOTHO3BI
nmo AR(1) monenu. [lpuBenute mnepBbie 2 Mpo-
THO3HBIEC 3HAYCHUSI.

5.Beruncnute RMSS s AR(1) mogenu.
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