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ABSTRACT

Master’s degree in 38.04.01 Economics.
Master’s Program: Transport and Spatial Logistics
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



http://lib.dvfu.ru:8080/lib/item?id=IPRbooks: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=chamo0:846629&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 VV.B. EHkonometrika [Econometrics]. - 2-e izd. - Moscow: Dashkov
i K, 2017. - 564 p. (rus). - Access:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-415317&theme=FEFU

Form of final control: exam
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AHHOTauMs K padoueii mporpaMMe JUCHUAIINHBI

«IKOHOMETPHKA 2»

PaGouass mporpamma  y4eOHOW  NUCHMIUIMHBEI  «DKOHOMETPUKA  2)»
MpeIHa3HauYeHa IS CTYJCHTOB HarpasieHus noarotoBku 38.04.01 DxoHomuka
(Economics), wMarucrepckas mnporpamma «TpaHCIOPT M HPOCTPAHCTBEHHAsS
JIOTUCTUKA.

JluciuruiiHa OTHOCUTCSL K paslieny BapuatuBHOM vactu broka 2
«lucuuIIMHbI (MOTYJIN ).

OOmasi TPyZOEMKOCTh OCBOCHHUS JHCHUILIMHBI COCTABISICT 3 3aYCTHHIC
ennaunbl, 108 dyaca. VY4eOHBIM IIAaHOM 10 JAHHOH  CIEIUAIBHOCTH
MIPETYCMOTPEHBI JIEKIIMOHHBIE 3aHATHS (12 gacoB), mpakTudeckue 3auatus (12 Ja-
coB), JtaboparopHbie 3aHATUs (12 yacoB), camocTosiTenbHas padora (54 vacoB ,B
T.4. 27 4acoB Ha MOATOTOBKY K dK3aMeHy). Jucuumimna peanusyercs Ha 1 kypce B
2 cemecTpe.

Hucruminaa «9KOHOMETpUKa 2» OCHOBBIBACTCA HA 3HAHMSX JTUCIUTLINH
«IKOHOMHKA M YIPaBJICHHE: alaNTAllMOHHBIN Kypc», « DIKOHOMUYECKAs TEOPUS,
«JKoHOMETpHUKA 1» U TO3BOJIAET TMOJATOTOBUTH CTYACHTAa K HAy4HO-
UCCJIEIOBATENLCKOW  pa0oTe, TPOEKTHOM  JCSATENBHOCTH,  MPOXOKICHHUIO
IIPOU3BOJICTBEHHOM U MPEAIUINIOMHON MPAKTHUK, BhINOJHEHHIO BKP.

ConepkaHue TUCHMILUIMHBI COCTOUT U3 4 pa3feioB U OXBATHIBAET CIEIYIO-

IIUH KpyT BOIIPOCOB:

° CtpykTypa U CBOMCTBA BPEMEHHBIX PSIOB.
o CranmoHapHbIil 1 HECTAllMOHAPHBINA BPEMEHHbBIE PS/JIbI.
o CepuiiHasi KOppeJALNS U TETEPOCKEAACTUYHOCTh B PETPECCUOHHOM aHAJIU3E

BPEMEHHBIX PSAJIOB.
o OCHOBBI IPOTHO3UPOBAHUS HA OCHOBE PETPECCUOHHBIX MOJIEIIEH.

ellenb — MOArOTOBKA CTYACHTOB K NMPHUKJIAJAHBIM HCCIIEIOBAHUAM B 00JIacTH
HDKOHOMHMKH, IPEAIIONAraloMM OLICHUBAHUE IapaMeTpax PErpecCUOHHBIX MOJE-

JIe U TECTUPOBAHUC T'UIIOTE3 00 ux 3HAYCHUAX, IIPOTHO3UPOBAHNIO, 4 TAKIKC UTC-



HUIO U MOHMMAHHUIO (MHTEPIPETAUUH) CHELUAIbHOW JMTEPATYPHI, BKIKOYAIOLIEH
pe3yabTaThl SMIUPUUYECKUX UCCIETOBAHUIN B OOIIECTBEHHBIX HAyKaX.

3apaum:

¢ IO3HAKOMMTBH C OLIEHKOM IapaMETPOB PETPECCUOHHBIX MOJENIEH BPEMEH-
HbIX panoB MHK, tectupoBaHueM rumnore3 O 3HaYEHUAX ITUX MMApaMETPOB, C He-
00XO0JIMMBIMU TIPEANOCHUIKAMHU U OTPAHUYECHUSIMHU 3TOTO METO/IA;

e copmupoBaTh HaBbiku npuMeHenns MHK st TectupoBanust rumotes B
AMIIUPUYECKUX UCCIETOBAHUSAX B IKOHOMHKE U APYTUX OOIIECTBEHHBIX HAYKAX;

e c(opMUpOBaTh HABBIKU UHTEPIIPETALIUH MTOJTYUEHHBIX PE3YJIHTATOB OLIEHKU
napamMeTpoB MOJENIEH U UX TECTUPOBAHHUA, & TAK)KE MOHUMAHUSA BO3MOKHOCTEU U
OTpaHUYEHUN MPUMEHEHUS PETPECCUOHHOTO aHAIN3a BPEMEHHBIX PSIOB;

e c(opMupoBaTh HaBBIKA NMPUMEHEHHUS PErPECCHOHHOIO aHajau3a sl Ipo-
THO3UPOBAHMS COLMAJIBHO-DKOHOMHYECKUX IPOLECCOB HAa MHMKPO M Makpo-
YPOBHSIX.

JIs ycnenrHoro M3y4deHsl JUCHUILUIMHBL «DKOHOMETpHUKa 2» y olydato-
IIUXCS TIOJDKHBI OBITh CPOPMUPOBAHBI CIIECIYIONTUE TIPEABAPUTEILHBIE KOMITETCH-
I[UU:

e yMeHHE OBICTPO OCBaMBaTh HOBBIC MPEIMETHBIE O0JACTH, BBHISBISATH MPO-
TUBOpEYHs, MPOOJIEMbI U BBIPAOATHIBATH AJIbTEPHATUBHBIC BAPUAHTHI UX PEIICHUS

e CIOCOOHOCTBIO K a0CTPAKTHOMY MBIIIJIEHUIO, aHATIU3Y, CHHTE3Y;

e TOTOBHOCTHIO K KOMMYHHKAIIUU B YCTHOM U MUCbMEHHON (hopMax Ha pyc-
CKOM M MHOCTPAHHOM S3bIKaX JJIs pelIeHUs 3a71a4 Npo(hecCHOHATbHON IesITeIbHO-
CTH

e CIOCOOHOCTBIO TIPEACTABIATH PE3yJbTaThl MPOBEACHHOIO HCCIIEIOBAHMUS
HAay4YHOMY COOOIIECTBY B BUJI€ CTaThU WUJIU JIOKJIaJa

B pe3ynbrare u3ydeHus JaHHOW TUCIUTUIMHBI Y 00ydarommxcs GOpMHUPYIOT-

csi cienyrone npodeccuoHaabHbIe KOMIETEHITUH (3JIEMEHTHI KOMIIETEHITUH ).

Kox u ¢popmysupoBka komie- dranbl GOPMUPOBAHUS KOMIIETEHIIUU
TEHUHMHU




METOJIBI PETPECCHOHHOTO aHAJIN3a BPEeMEH-
HBIX PSZIOB, B T.4. OCHOBHBIC IPEIIOCHIIKU

3Haer u orpanndyenuss MHK niiga BpemeHHbIX psi-
JIOB.
I1K-11 - cnocoGHOCTHIO aHAIH-
3HPOBATh U HCIIOIB30BATh Pa3- OLICHUBATh PErPECCHOHHBIE MOJICTH Bpe-
JTUYHBIE HICTOYHUKHU HHOpMa- MEHHBIX PSJIOB, HHTEPIPETUPOBATH pe-
1A IS IPOBEACHUA SKOHOMMU-- Ymeer 3yJIBTAThl PETPECCUI, TECTUPOBATh TUIIOTE-
HCCKUX pacicTOB 3Bl C UCIIOJIb30BAHUEM BPEMEHHBIX PAIOB
METOJIaMH PErPECCUOHHOI0 aHAJIN3a Bpe-
Bragcer | MCHHBIX PSZIOB JULS IPOBEICHNS SKOHOMH-
YECKUX PacueToB
METO/IbI IPOTHO3UPOBAHUS COLIUATBHO-
HKOHOMUYECKHUX MOKa3aTesaei ¢ UCIOIb30-
3naer BaHHEM PErPECCUOHHOIO aHajn3a, B T.4.
ARIMA u ADL mopeneit
[1K-12 - crnocoOHOCTBIO COCTAB- ACJIaTh HPOrHO3BI CONUAIBHO-
JISITh TIPOTHO3 OCHOBHBIX COIIH- HKOHOMUYECKHUX MOKa3aTesaei ¢ UCIOIb30-
AJIbHO-DKOHOMUYECKHX II0Ka3a- Ymeer BaHUEM PETPECCUOHHBIX MOJIeNieil BpeMeH-
TEJIEH JEATENLHOCTH TIPETPHUS- HBIX psnoB, B T.4. ARIMA u ADL moneneit
THS, OTPACIU, perHOHa U 9KOHO-
MHKH B HETIoM METOJaMH PErPECCHOHHOT0 aHAIN3a Bpe-
MEHHBIX PSIJIOB JIJISI IPOBEACHHS SKOHOMHU-
Brameer | 1CCKHX pacteTos i dbopMupoBaHHUS MIPO-
THO3HBIX OIIEHOK COI[MAJIbHO-
HSKOHOMUYECKHUX MOKa3aTesen
METO/Ibl PETPECCUOHHOT0 aHAJIN3a, B T.4.
OCHOBHBIC MOJICITH BPEMECHHBIX PSIOB,
3Haer ARIMA, ARCH, ADL; ocHoBHbIE IpeAro-
ceutku U orpannuennss MHK nns BpemeH-
HBIX PSIJIOB.
[TK-13 - ctocoGHOCTHIO HCTIOINb-
30BaTh COBPEMCHHBIC MCTO/BL 1 BbIOpaTh crienn(PUKAIIO MOJEIIN U METO
WHCTPYMEHTBI UCCIICJIOBAHHS CO-
IMATPHO-3KOHOMHTECKHX TPO- OIICHUBAHWSI, OIICHUTD MTapaMeTPhI U BbI-
LL€CCOB, CPABHUTENILHOTO aHAIH- Ymeer IIOJHUTE TECTHI, 1aTh UX UHTEPIPETALUIO C
3a HaIlMOHAILHBIX MOJIENEH IKO- MCIOJIb30BaHNEM BPEMEHHBIX PSIOB
HOMWKH
METOJIaMU PErPECCHOHHOTO aHAIN3a Bpe-
MEHHBIX PSIJIOB JIJIS TIPOBEACHUS SMITHPH-
Braneer | yeckux mccienopanuii conpanbHo-

9KOHOMHYECCKHUX ITPOLECCOB




Jlnst hopMHUpOBaHUS BBINMICYKA3aHHBIX KOMIIETCHIIMN B paMKaX TUCIUTLIAHBI
«OKOHOMETpPHKA 2» MPUMEHSIOTCS CIEAYIOMINE METOIbI aKTUBHOTO/ MHTEPAKTHB-
Horo oOy4deHus (9 Jac.): pazdbop KelCcoB Ha MPAKTUYECKUX 3aHATHUSAX U J1abopaTop-

HBIX paboTax.

|. CTPYKTYPA U COAEPXKAHUE TEOPETUYECKOM YACTHU KYPCA

JleknuonHple 3aHsATUA (12 yacoB)

Tema 1. BBegeHue B JKOHOMETPUYECKUI aHAJM3 BPeMEHHbIX psaaoB (3
yaca).

Bpemennbie psabl (time series data) - WX CTpyKTypa, CBOWCTBa U
OTpaHUYCHHUSI; JJIsI PEIICHUS KAKUX 3a/lad OHU HCHOJB3YyIoTCsA. [Ipumepnl
PErpeCCUOHHBIX MOJIENIEN BPEMEHHBIX pAoB. CTaTucTHUECKUE Moied. Moaenu ¢
KOHEYHBIM uyucioM pacnpeneneHubix saroB (FDL). Dddexr Bo3aeiicTBus u
JIOJTOCPOYHBIA MYJIbTUILIIUKATOP.

[Ipeanocbuiku  Knaccuueckoit Jlunerinoit Mogemn (CLM, KIJIM) s
BPEMEHHBIX  psAnoB. JluHelHocTh B mapamerpax. OTCyTCTBHE  MOJIHOM
KOJUIMHEApHOCTH. PaBEHCTBO HyJIO YCJIOBHOrO cpeaHero ommoku. CBoicTBa
MHK-0o1eHOK IIpy BBINIOJHEHUM KIIACCUYECKUX MPEANOCHUIOK JIsI BPEMEHHBIX
panoB. Hecmemennocts. ucnepcus MHK-onenok u teopema I'aycca-Mapkosga.
['omockenactuyHocTh. OTCYyTCTBHUE  CcepHilHOM  Koppemsnuu. Bwibopounas
nucnepcust MHK-onenok. HecMelieHHOCTh O1leHOK aucnepcuu ommook. Teopema
I'aycca-MapkoBa. HopmanbHOCTh. CTAaTUCTUYECKHN BBIBOJ TNPU BBINOJIHEHUU
npeanockliok KJIM.

OyHkuoHabHbIe (QopMbl perpeccuid. [lammu (OMHapHBIE) MEpEMEHHBIE.
WNunekcel. 3ama3apiBanusl, IEPBhIE pa3HOCTH, JOTapU(GMBI i TEMITHI TPUPOCTA.

TpeHapl U CE30HHOCTh. XapPAKTEPUCTUKU BPEMEHHBIX PAJIOB, COJEPKaIIUX
TpeHa. lMcnonb30BaHWE TPEHIOBBIX NEPEMEHHBIX B PErPECCUMOHHOM aHAaIMU3E.
NuTepnperanusi perpeccuid, BKJIOYAOMMX TpeHa. Berumcnenue R2, korma

3aBHUCHUMas ICPEMECHHAA COACPKUT TPCHA.



Tema 2. CTanmoHAPHOCTH U ¢J1a003aBHCUMbIEe BpeMeHHbIe psabI (4 yaca)

CrauvoHapHbli M HECTAlMOHAPHBIA BpeMEHHbIE psAabl. CTauuoHapHbIE
cToxactudeckue nporeccel. KoBapuanuonsnas craunoHapHocTb. C1abo3aBUCUMBIE
BPEMEHHBIE Ps/bI, UX CBOMCTBA. ABTOPETPECCUOHBIA IMPOLECC MEPBOTO MOPSAIKA
(AR(1)). Bwibopounass astokoppensuuonHas ¢ynkuus (ACF). YactHas
aBTokoppensimuonHas ¢ynkuus (PACF). Mogens aBroperpeccuu mnopsiaka p
(AR(p)). Ilpomecc ckosp3smiero cpemHero rmepBoro mopsaka (MA(1)). Mogaenb
CKOJIB3AIIEro CpeAHero nopsaka (q).

Acumnrotnyeckue cBorctBa MHK-onenok. JIMHEWHOCTP mapaMeTpoB U
cnabasg 3aBUCUMOCTb. OTCYTCTBHE MOJIHOM KOJUIMHEAPHOCTU. PaBeHCTBO HYyIIIO
ycloBHOro  cpennero omubOku. Ctporas 3k30reHHOCTh.  OJHOBpEMEHHas
DK30T€HHOCTb. CocrosarenpbHocts MHK  omenok. I'oMockenacTHYHOCTB.
OTcyTcTBHE CEpUHHON KOppemsauu. AcUMOTOTHYECKass HopmainbHOCTh MHK-
OLICHOK.

Hcnonp30BaHne B PErpeCCMOHHOM  AaHAJIW3€  BPEMEHHBIX  PAIOB,
CTalMOHAPHBIX OTHOCUTEIBHO TpeHAa. lcnosb30BaHME BBICOKOYCTOWYMBBIX
(CUJIBHO 3aBHCHMBIX) BPEMEHHBIX PSAJIOB B pErpecCMOHHOM aHanuze. CiyyaiiHoe
omyxnanue (Random walk). Cryudaitnoe Omy>knanue ¢ apeiigom. Tpaunchopmarum
CWJIBHO 3aBHCHMBIX BPEMEHHBIX PSAOB. IlepBble pa3HOCTH. XapaKTEpUCTUUECKOE
ypaBHEHHUE, MOPSJIOK WHTErPUPOBAHHOCTH, €AMHUYHBIN KOPEHb.
HurterpupoBannocthio nopsaka Houb (I1(0)), onun (I(1)) u p (I(p)). TectupoBanue
Ha eAMHUYHbINA KopeHb. Tect Juku-®Oymnepa (DF-test). Pacimpennsiii rect Juku-
Oynnepa (ADF-test). Tect Juku-®ymiepa Ajisi BpeMEHHBIX PsIIOB, COACPKAIIUX
TPEHL.

Jloxkubie perpeccnn. KoHnurerpanys BpEMEHHBIX PAIOB. DHrenb-1 perHmKep
tecT (Engle-Granger test). Moaenu koppeKiuu ommooK.

JInHAMHUYECKH TIOJHBIE MOAEIM U OTCYTCTBHUE CEPUMHOW KOPPEIALUU.

IlocnenoBaTrenbHast 9K30r€HHOCTD.



Tema 3. CepuiiHas Koppeasiiusi M TIeTePOCKeJACTHYHOCTb B
perpecCMOHHOM aHAJIU3€¢ BPEeMEHHBIX PsaaoB (3 yaca)

Cpoiictea MHK-onieHok  npu  cepuilHOM  KOppENsIIMM  OIIHOOK.
HecmemeHHOCTh M COCTOSTENBHOCTh. (G(EKTUBHOCTh W CTATUCTHUECKUE
BbIBOJIbI. KauecTBO nmoaronku. CepuiiHas KOppessiusi B MOJENAX € JIATMPOBAHHOM
3aBUCUMOM IIEPEMEHHOM.

TectupoBanue cepuitHo koppensiuuu. t-rect Ha AR(1) cepuiinyro
KOPpEJSLIUI0O TIPU CTPOro 3K30T€HHBIX perpeccopax. Tect JlapOuna-YorcaHa.
TectupoBanrie Ha AR(1) cepuiiHyr0 KOppelslMIO NpH OTCYTCTBHH CTPOTrO
AK30TEHHBIX perpeccopoB. TecTupoBaHUE CEPUMHON KOppEsiuu 00Jee BHICOKOTO
nopsaka. Tect bpoiima-I'ondgpu (Breusch-Godfrey) Ha cepuitHyro KOppeIsiuio
AR(p).

Koppekuust 11 CEpUHOW  KOppEIsiUMU CO  CTPOro  dK30T€HHBIMU
perpeccopamu. Ilomyuenne BLUE (Best Linear Unbiased Estimator) B AR(1)
mozaenu. OMHK-onenka (GLS). Hepeanuzyembiit OMHK u peanuzyembiiit OMHK
(FGLS). Ouenku peamuzyemoro OMHK (FGLS). Cochrane-Orcutt onenku. Prais-
Winsten ouenku. Cpaaenue MHK 1 OMHK ounenok. Koppekuus st cepuitHon
KOPPEJISIUU BBICOKUX MOPSIKOB.

Craructuueckuii BbiBoA nocie MHK ¢ ncnosib30BaHMEM YCTOMYMBBIX K
CEpUIHON KOPPEISIUU OUIMOOK. Y CTOMUMBBIE K CEPUMHON KOPPENALMH OIIUOKH
(HAC).  VYcroiiuuBble Kk  cepuiiHOM  koppemsiiuu t-  u F-TecThl
['eTepockeacTUYHOCT B MOJENSX  BpPEMEHHbIX psafgoB. TectupoBaHue
reTepOCKEIaCTUYHOCTH. ABTOPETPECCHOHHAsA YCJIOBHAs TIe€TEPOCKEAACTUUYHOCTh
(ARCH). TIlocnenctBuss ARCH j1ns  cratudeckux  MoJened, Mojenen
pacnpeneneHHbIx JaroB W auHamuyeckux wmojaeneid. OMHK mpouenypa ans

CEpUMHON KOPPEIISIIIUNA U TETEPOCKETACTUIHOCTH.

Tema 4. OcHOBBI NPOTHO3MPOBAHMS HA OCHOBE pPerpecCHOHHbIX MojeJieil

(2 yaca).



Tunel perpeccUMOHHBIX MOJENEH MCHOIb3YEMBIX JUIsl MPOTHO3HPOBAHUS.
besycnoBHOE 1 ycinoBHOE nporHo3upoBanue. [Ipornozusie 3HaueHus. [Iporao3el u
npeJcKa3aHHble 3HaueHue. BHyTpeBbIOOpOUHbIE M BHEBBIOPOUYHBIE HAOJIIOJICHUS.
[IceBIOBHEBHIOOPOYHOE  MPOTHO3MpPOBAaHHWE. TOYEUHbIE W UHTEPBAJIbHbBIE
nporHo3el. Ommbku nporHosupoBanus. RMSS. CpengnexBanpaTtuyHas ommoOka
nporuo3upoBanus MSFE.

ARIMA-monenn. Ilpouenypa  bokca—/[xenkunca. HWudopmannoHHsie
KpuTepun U  BbIOOp TiyOuHBl 3ama3apiBaHus. OmnpezneneHuss  MHopsaka
aBToperpeccuu. Ilonxon Ha ocHoBe F-cratuctuku. MHpOpMaMOHHBIA KpUTEpUi
Axkaunke AIC. Uaudopmannonnsiii kpurepuii Llapua (SIC, BIC).

MHOXeCTBEHHAsI PErPECCUsi BDEMEHHBIX PsI0B. ABTOPETPECCUOHHBIE MOJEIH
C pAacupenesieHHBIMHM JIaraMHA. [eCTHPOBAaHME NPUYMHHOCTH MO ['perHmxepy.
BeiOOp UMHBI Jara B pPErpeccMd BPEMEHHBIX pAIOB € MHOMXKECTBEHHBIMHU

perpeccopamu.

Il. CTPYKTYPA U COJEP)KAHUE MPAKTUYECKOM YACTH KYPCA
IpakTnuyeckue 3auaTus (12 yacos, B TOM yucie 4 yaca ¢ HCNOJIb30BAHHEM
METOH0B AKTHUBHOI0 00y4YeHHs)

3ansitue 1. DyHkuuoHa bHbIe GOPMBI perpeccuii BpeMeHHBIX psiaoB (4
yaca)

MeTo AKTHBHOTO / HHTEPAKTUBHOT0 00y4eHusi — pa30op KeicoB (2 4a-
ca)
1. Onenka mojenei ¢ UCMOJb30BaHUEM (PUKTUBHON MEPEMEHHOU s mepuoja
BPEMEHH.
2. FDL mopeneil, KpaTKOCPOUHOM U AOJATOCPOYHOM AJIACTUYHOCTH (MYJIbTUILIMKA-
TOPOB), X UHTEPIIPETALIUS.
3. Mcnonb30BaHE SKOHOMUYECKUX UHIEKCOB B PETPECCUOHHBIX MOJIETAX.
4. Yder TpeHJ0B B PErPECCUOHHBIX MOJENSIX BPEMEHHBIX PSAIAOB U UX UHTEpIpETa-

.



5. Y4er Ce30HHOCTH B PErPECCHOHHBIX MOJENISIX BPEMEHHBIX PAJOB M UX MHTEP-
npeTarus.
3ansitue 2. CTalimoOHAPHbBIE M HECTAIIMOHAPHBIE BPpeMeHHbIe Psaabl (2
yaca)
1. CrauinoHapHOCTb.
2. AR(p) u MA(Q) mozenu.
3. Asrokoppersmnornaoi ¢pyHkuu (ACF).
4. YactHas aBrokoppensunonHas Gpyukuus (PACF).
5. ARMA(p,q)
6. Cyuaiinoe 6myxxnanue (Random walk). Ciydaiinoe 6myxnanue ¢ qpeidom.
3ansitue 3. TecTupoBaHUE CTAIIMOHAPHOCTH (2 Yaca)
MeToa aKTUBHOIO0 / HHTEPAKTHBHOI'0 00y4ueHus1 — pa3oop keiicos (1
yac)
1. UuarerpupoBanHocThio nmopsaka HoJb (1(0)), omun (1(1)) u p (I(p)).
2. Tect uku-@ymnnepa: npoueaypa 1 HHTEPIPETaIHs.
3.Pacmpennsriii rect duku-dOynnepa.
4. Tect duku-@ynepa 151 BpEMEHHBIX PSIIOB, COACPKAIIUX TPEH.
5. PerpeccruonHbie Moienu niepBbix pasHoctei (FD).
6. PerpeccroHHbIe MOJIEIH TIEPBBIX BTOPBIX pasHocTeit (SD).
3ansrue 3. TectTupoBaHue HA CEPUITHYIO KOPPEJISIIUIO B PErPecCHOH-
HOM aHaJIn3e BpeMEHHBIX PsIoB (2 yaca)
MeToa aKTUBHOI0 / HHTEPAKTHBHOTI0 00y4eHus1 — pa3oop keiicos (1
qac)
1. t-rect Ha AR(1) cepuiiHyt0 KOPPETSLHUIO PU CTPOTO SK30T€HHBIX perpeccopax.
2. Tect lapOuna-Yorcana.
3. TectupoBanue Ha AR(1) cepuiiHyto KOppESIUIO PU OTCYTCTBUU CTPOTO IK30-
T€HHBIX PErPECCOPOB.
4. TecTupoBaHUE CEPUMHON KOPpEALUU 00Jiee BEICOKOTO MOPSIKA.

5. Tect bpoitma-I'oadpu: nmpouenypa u nHTEpIpETALIHS



3ansaTne 4. OCHOBBI NPOTHO3MPOBAHNS HA OCHOBE PerpecCHOHHBIX MO-
nenaei (4 yaca)
1. be3ycnoBHOE NPOrHO3UPOBAHME: MPOTHO3HBIC 3HAYEHUS, OLIMOKH MPOTHO3a,
WHTEPBAJIbHBIC MPOTHO3BI.
2. YcJ0BHOE MPOTHO3UPOBAHUE: MPOTHO3HBIE 3HAYEHUS, OIIMOKHU MPOTHO3a, WH-
TepBaJbHbIE MPOTHO3HI.
3. IIporno3upoBanue ¢ ARIMA monensamu

4. Ilporuo3upoBanue ¢ ucrnonabzoBanueM ADL-moaeneid.

JlaGopaTopHbie padoThl (12 yacoB, B TOM 4YHcJIe D 4aCOB ¢ UCIOJIb30-
BaHHEM METOH0B AKTUBHOIO 00y4eHHs)
JlaGopaTopnas padora Ne 1. Ilpunnunsl pa6otsl B R ¢ BpeMeHHBbIMH
psiaavu (1 yac)
1. UteHnue gaHHBIX BPEMEHHOTO psijia
2. Pabora ¢ matamu B R
4. I'paduueckoe nmpeacTaBICHUE BPEMEHHBIX PSIOB.
5. ba3oBeie nelicTBHs ¢ BpeMEHHBIMU psijaMu B R
JlaGopaTtopnasi padora Ne 2. dyHKHUOHAJIbHBbIE (OpPMBI perpeccuid
BPEMEHHBIX PA/I0B (2 yaca)
MeToa aKTUBHOI0 / HHTEPAKTHBHOI'0 00y4eHusi — pa3oop keiicos (1
yac)
1. Onenka perpeccuoHHBIX MOJIeNIeld HA OCHOBE BPEMEHHBIX PSJIOB
2. Onenka Momenell ¢ UCIOJIb30BaHUEM (PUKTUBHOW TIEPEMEHHOW I TIepHoja
BPEMEHU.
3. Onenka FDL moneneit, KpaTKOCPOUYHOM M JOJATOCPOUHOM 3JACTUYHOCTH (MYJIb-
TUTLTUKATOPOB).
4. Vicnonb30BaHUE IKOHOMUYECKUX UHAEKCOB B PETPECCUOHHBIX MOJIEIISIX
JlabopaTopHas padora Ne 3. Yuer TPeHA0B U Ce30HHOCTH B perpeccu-

OHHBIX MoJeJIfAX (2 yaca)



MeToa aKTUBHOTO / HHTEPAKTHBHOTI0 00y4ueHus1 — pa3oop keiicos (1
qyac)
1. OueHka perpecCMOHHBIX MOJIeNieH, BKIIIOUAIOMINX JIMHEWHbIE TPEH]Ibl; UHTEP-
npeTamus pe3yabTaToB. JleTpeHaupoBaHue.
2. OueHKa perpecCUOHHBIX MOJIEINICH, BKIIOYAKOIINX KBaApaTUUYHbIE TPEHIbI; HH-
TepIpeTalus pe3yJbTaToB.
3. OLeHKa perpecCMOHHBIX MOJIENEH, BKIIIOUAIOIINX SKCIOHEHIUAIBHBIE TPEHIbI,
MHTEPIIPETALNs pE3yJIbTaTOB.
4. OueHka perpecCUMOHHBIX MOJIENIeH, BKIIOYAIOIIUX CE30HHbIE KOMIOHEHTHI, UH-
TepHpeTalus pe3yabTaToB.
5. OneHka perpecCUOHHBIX MOJENEH, BKIIOYAIOIIUX TPEH U CE30HHOCTh; UHTEP-
npeTamus pe3yabTaToB.
JlaGopaTopHasi padora Ne 4, TecTupoBaHHe CTAIMOHAPHOCTH U CJ1a003aBH-
CHMble BpeMeHHbIe psiibl (3 yaca)

MeToa aKTHUBHOIO / HHTEPAKTHUBHOIO 00y4eHHs — pa30op Keucos (2 ya-
ca)
1. Onenka BeIOOpOUHOM aBTOKOppesannonHon ¢yHkinuu (ACF) n gacTHOH aBTO-
koppensinuonHoit GyHkiuu (PACF) BpeMeHHBIX PSOB; MHTEPIPETAIUs PE3yIib-
TaToB.
2. Omnenka AR(1) Momenu BpeMEHHBIX PSJIOB; HHTEPIPETAIUs Pe3y/IbTaToB.
3. Tect luku-dymiepa: nporeaypa U UHTEPIIpeTaIus
4. Pacuupennsiii Tect Juku-®ymepa.
5. Tect Juxku-®dynnepa 1jisi BpEMEHHBIX PSIOB, COJIEPHKALTUX TPEHI.
6. OrieHKa perpecCHOHHBIX Mojeleit nepBoix pasHoctei (FD); untepnperanus pe-
3yJbTAaTOB.
7. lob6aBnenue Tperaa B FD-monens; naTepnperanus pe3yiabTaToB.
8. OrieHKa perpecCHOHHBIX MOJENCH BTOPBIX pa3Hoctel (SD); uHTepnpeTanus pe-
3yJbTAaTOB.

JlaGopaTtopnass padora Ne 5. CepuiiHasa Koppeasiiusa W TreTepo-

CKeIaCTHYHOCTH B PerpecCHOHHOM aHAJIM3e BpeMeHHBIX pPsijioB (2 yaca)



MeToa aKTMBHOT0 / HHTEPAKTHBHOT0 00y4ueHus1 — pa3oop keiicos (1
qyac)
1. Tect Japbuna-YotcaHna: nmpoueaypa u HHTEpIpeTalus
2. Tect bpoitma-T'ondpu: nmponeaypa u uHTEpIpeTaus
3. [Tonyaenue Cochrane-Orcutt orieHoK
4., Tlonmyuenue Prais-Winsten orieHKH
5. [ony4yenue n ucnonszoBarnre HAC ommbok.

JlaGopaTopHasi padora Ne 6. OCHOBBI IPOrHO3MPOBAHKMS HA OCHOBE pe-
rpecCMOHHBIX MojeJeil (2 yaca)
1. Ilpouenypa bokca—/[)xeHKnHCa: HACHTUPUKALNS, OLEHUBAHUE MOJEIN U MpO-
BEpKa €€ aJIcKBaTHOCTH, IIPOTHO3UPOBAHUE.
2. [Ilporno3zupoBanue c¢ wucnosab3oBanueM ADL-moneneii. TectupoBanue
MIPUYUHHOCTH 1O [ perHIKeEpYy.
3. Tloctpoenue mceBaOBHEBBIOOPOUHBIX MporuHo3oB. Onenka RMSS u MSFE.

[locTpoeHne MHTEPBAIBHBIX TPOTHO30B.

I1l. YYEBHO-METOJNWYECKOE OBECIIEYUEHHE
CAMOCTOSTEJBHOM PABOTBI OB YUAIOIIIUXCS
Y4ebHO-MeTOAMUeCKOoe O00ECIIEUeHHEe CaMOCTOSITENbHOW paboThl 0o0yuaro-
HIMXCS 0 THUCHUIUIMHE «DKOHOMETPHUKA 2» mpeacTtaBiieHo B llpumoxenun 1 u
BKJIIOYAET B ceOs:
MJIaH-Tpa UK BHIIOIHEHUS CAMOCTOSTENIbHON paOOThI MO TUCIUIUIMHE, B TOM
YHUCIie TPUMEPHbIE HOPMbI BPEMEHU Ha BHITIOJTHEHHUE 110 KaXKJIOMY 3aJIaHHIO;
XapaKTEePUCTHKA 3aJaHUW JUISI CAMOCTOSITEIbHOM PabOThl OO0ydYarOIMMXCA U

MCTOJUYCCKHNC PCKOMCHIAIWH 110 UX BBIITOJHCHHUIO.

IV. KOHTPOJIb JOCTUXXEHUSI IIEJIEH KYPCA

No | Kontpomupyembie | Koabl u 3Tamsl OueHoYHbIE CpEACTBA

pas3aensl / TeMbl dbopMupOBaHUS TEeKYILIUNA KOHTPOJIb IIPOMEXKYTOU
n/ JTUCHUTUTUHBI KOMITETEHIINI Has
1| aTTecTaIus




Beenenue B 3HAeT mp2-1
1 skoHoMmeTrpuueckuit | ITK- | ymeer I1P2-1
aHaJn3 BpeMeHHbIX | 11 BJIA/IEET 1p2-1
psI0B
CraiuoHapHocTh 1 | . | onacT 11pP2-2
2 | cnabozaBucuMbIe 13 | yMmeer [1P2-2
BPCMCHHDIC pAJbI BIIanceT 11P2-2 PeiiTuHroBBIE
Cepuliinas koppe- 3HaeT [1P2-3 MEpOTPHSTHS
JSIHSL U TeTEPO- yMeer I1P2-3
3 | CKelacTHYHOCTE B K- BIANCeT TIP2-3
pPErpecCUOHHOM 13
aHaJIN3e BPEMCH-
HBIX PSJIOB
OCHOBBI POTHO- 3HACT [1pP2-4
4 | 3upOBanys Ha oc- K- yMeer [1P2-4
HOBE PErpecCHOH- 12 BIancer [IP2-4
HBIX MOJICIICH

TuroBble KOHTPOJIBHBIE 3a1aHUS, METOANYECKUE MAaTEPUAIIbI, ONPEIEIIAIONINE
IPOLETypbl OLIEHUBAaHUS 3HAHUM, YMEHUI M HAaBBIKOB U (MJIM) OMbITA JEATEIBHO-
CTH, a TaKXXe KpUTEpUU U MOKa3aTesid, HeOOXOIUMBIE IJIsl OLCHKU 3HaHWM, yMme-
HUIl, HaBBIKOB M XapaKTEpHU3YIOIKE 3Tallbl (OPMUPOBAHUS KOMIIETEHIUI B IMPO-

1ecce OCBOCHMS 00pa30BaTEIbHOM MPOTrpaMMBl, NpeacTaBieHbl B [Ipunoxennn 2.

V. CIUCOK YYEBHOM JUTEPATYPBI U UH®OPMAIIMOHHO-
METO/IUYECKOE OBECIHEYUEHHUE JUCHUIIJINHBI
OcHoBHas auTeparypa
(onexmponnwvie u newammvie uz0anus)

1. Kpemep, H.III. DxoHomeTprKa [DIEKTPOHHBIN pecypc]: YI4EOHUK A CTYy-
nentoB By3os/ H.I1I. Kpemep, B.A. [lytko. - M.: KOHUTU-JAHA, 2017. - 328 c.
- Pexum pocrtyma:  http://lib.dvfu.ru:8080/lib/item?id=1PRbooks:IPRbooks-
71071&theme=FEFU

2. MUKpPOIKOHOMETPHUKA: METOAbl U UX MPUMEHEHHUs : YUYEOHUK JJIS BYy30B IO
HPKOHOMHYECKUM HampaBlieHusM U crenuanbHocTsM K. 2 / 3. Komua Kamepow,

[IpaBun K. Tpusenu ; nep. ¢ anri. b. [lememesa. — M.: [deno, 2015. - C. 525-


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

1158. - Pexum JoCTyna:
http://lib.dvfu.ru:8080/lib/item?id=chamo:846943&theme=FEFU

3. MUKpO’KOHOMETpHKA: METOAbl U UX MPUMEHEHHS: YYCOHUK Jis BY30B IO
HYKOHOMUYECKUM HampaBieHusM u crnenuaigbHocTssM Ku. 1 / 3. Komun Ksmepow,
IIpaBun K. TpuBenu ; niep. ¢ anri. b. [lememena. — M.: Jleno, 2015. - 522 c. - Pe-
xum poctyna: http:/lib.dvfu.ru:8080/lib/item?id=chamo:846629&theme=FEFU

4. Opnos, A.. Dxonomerpuka [DnekTpoHHbIA pecypc]/ A.M. Opmos. - M.:
Hnrtepner-Yuusepcurer Mudopmanronnsix Texunonoruit (MHTYUT), 2016. - 677
C. - Pexum mocryma: http:/lib.dvfu.ru:8080/lib/item?id=IPRbooks:IPRbooks-
52168&theme=FEFU

5. Crok, ., Yorcon, M. BBeeHre B 5KOHOMETPUKY : YICOHUK IO SKOHOMHUYE-
CKUM HaIlpaBJIEHUsIM U crnenuanbHOCTAM By30B / Jlxkeitmc Ctok, Mapk YoTcoHs;
nep. ¢ anri. M. 1O. Typynueoit. — M.: [eno, 2015 - 835 c. - Pexxum nmocryna:
http://lib.dvfu.ru:8080/lib/item?id=chamo:846619&theme=FEFU

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

JlonoJIHMTe IbHAA JTUTEPATYypPa
(neuammwie u snexmporHHbIe U30aHUS)

1. Aiiazsia, C.A. DKoOHOMETpUKa - 2: MPOABUHYTHIN KypC C MPUIOKECHUSIMU B
¢bunancax: YueOnuk / C.A. AlBazsn, JI. @antauuunu. - M.: Maructp: HULL NH-
OPA-M, 2014. - 944 C. - Pexum JIOCTyma:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-472607&theme=FEFU

2. babemko, JI.O. DKOHOMETpUKAa W SKOHOMETPUUECKOE MOJEIUPOBAHUE :
yueonuk / JI.O. babemko, M.I'. buu, N.B. OpnoBa. - M. : By3oBckuii y4eOHUK :
NHO®PA-M, 2018. - 385 C. - Pexum JIOCTYIIA:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-968797&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
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

3. bopomuu, C.A. Oxonometpuka. [lpaktukym: YuebHoe nmocodue/ C.A. bo-
poauu. - M.: HUIl UH®PA-M, Hos. 3nanue, 2015. - 329 c. - Pexum pocrymna:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-502332&theme=FEFU

4. BanentunoB, B.A DOxonomerpuka / A.B. Banentunos, - 3-e¢ u3a. -
M.:JlamkoB u K, 2016. - 436 C. - Pexum JOCTyTA:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-414907 &theme=FEFU

5. I'magmmun, A.B. Dxonomerpuka: yue6Hoe mocooue / A.B. I'magmmn, A.H.
I'epacumos, E.N. I'pomoB. - Mocksa : KuoPyc, 2017. - 232 ¢. - Pexum nocrymna:
http://lib.dvfu.ru:8080/lib/item?id=BookRu:BookRu-926189&theme=FEFU

6. Hesexwun, B.II. [IpakTnueckast 5KOoHOMETpHKa B Keiicax : yue0. mocodue /
B.I1. Hesexun, }0.B. Hesexun. - M. : U] «DOPYM» : UHOPA-M, 2018. - 317
c. - Pexxum moctymna: http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-
767627&theme=FEFU

7. Huopoxkuna, JI.U. DxoHomMeTpuKa : TEOpUs U MpakTHKa : yued. mocodue /
JL.U. HuBopoxkuna, C.B. Apxxenosckuii, E.Il. Kokuna. - M. : PUOP : UHOPA-
M, 2018. - 207 C. - Pexxum JIOCTyTIA:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-907587&theme=FEFU

8. HoBukos, A.W. Oxonomerpuka / HoBukoB A.U. - M.:/lamkos u K, 2017. -
224 c¢. - Pexum moctyma: http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-
415339&theme=FEFU

Ilepeyenn pecypcoB cetu «AHTEpHED)
1. R: Ananu3 u Bu3yajau3aius JaHHbIX https://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/stal01.001/UsersGuide.pdf

5. Introduction to Rstudio https://dss.princeton.edu/training/Rstudio101.pdf

Ilepeyenb nHGPOPMALUMOHHBIX TEXHOJIOT U

U MPOrpaMMHOI0 o0ecriedeHnst


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
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

R

Rstudio
TeXstudio
Chrome
Microsoft Word

Microsoft Excel

S A R A

Microsoft PowerPoint
VI. METOANYECKHUE YKA3ZAHUA 110 OCBOEHUIO JUCHUIIJINHBI
Peanusanust AMCUUILIMHBI « DKOHOMETPUKA 2» MPETyCMATPUBAET CIEAYIOLINE
BUJIbI YU4EOHOU pabOThI: JEKUUHU, MPAKTUYECKHUE 3aHATHA, JTaOOpaTOpHbIE padOTHI,
CaMOCTOSITENIbHYIO PabOTy CTY/AE€HTOB, TEKYIIUNA KOHTPOJIb U MPOMEXYTOUHYIO aT-
TECTalHIO.
OcBoeHue Kypca JUCHUIUIMHBI « DKOHOMETPUKA 2) MPEANOIaracT peiTHHIO-
BYIO CUCTEMY OLICHKH 3HAHHMU CTYJIEHTOB UM MPEAYCMATPUBAET CO CTOPOHBI IIPEMO-
JaBaTessl TEKYIUMH KOHTPOJIb 3@ MOCEIIEHUEM CTYJEHTaMU JIEKLHUHA, MPAaKTUYECKUX
3aHITHI, TOJTOTOBKOM M BBIMOJHEHUEM BCEX JaOOPATOPHBIX PaboT ¢ 00s3aTelNb-
HBIM MPEIOCTaBICHUEM OTYETa O pabOTe, BBHINOJIHEHUEM BCEX BUIOB CaMOCTOS-
TEJILHOU pabOTHI.

[TpoMeXXyTOUHOM aTTecTaluen 1Mo AUCHUILNINHE « IKOHOMETPHUKA 2) SIBIIS-
eTCsl IK3aMeH. DK3aMEHallMOHHAasl OIIEHKa BBIBOJAUTCS HA OCHOBAaHUM PE3YyJbTATOB
PEUTUHTOBBIX MEPOTIPUSATHUH, BKIIOYAIOIINUX OLEHKH YEThIPEX KOHTPOJIbHBIX PaloT.

3a KKy M3 YEThIPEX KOHTPOJIBHBIX PAa0O0T CTYJEHT MOXET MOIYYUTh
MakcumMyMm 25 OamioB. MakcumanbHas cymMma OajuloB 1O BCEM YETBIPEM BUJAM
TeKyIero KoHTpotisi coctarisieT 100 6ammoB. MToroBeiil 6amn paccuuThIBACTCA
CJIEAYIOIIUM 00pa3oMm:

Scorejog = Scoregp; + Scoregp,+Scoreyps + Scoregp,
rze: Score;r,y — NTOTOBOE KOJIMYECTBO OAIlIOB;

Scoregp, — KOIMYECTBO OAIUTOB 32 KOHTPOJIbHYIO paboTy Nel;
Scoregp, — KOMYECTBO 0AJUIOB 32 KOHTPOIBbHYIO paboTy Ne2;

Scoregps; — KOMMYECTBO 0AJUIOB 32 KOHTPOJIBHYIO paboTy Ne3;



Scoreyp, — KOIMUECTBO 0AJIJIOB 32 KOHTPOJILHYIO paboTy Ne 4.

Kputepuu oreHku 1Mo IUCHUILINHE « DKOHOMETPHKA 2» IS aTTeCTallid Ha
sK3aMeHe cienyromme: 86-100 6ammoB — «OTIUYHO», 76-85 0aIOB — «XOPOILIOY,
61-75 6annoB — «yAOBIETBOPUTENBbHOY», 60 U MeHee 0aioB — «HEYIOBIECTBOPH-
TEJIHHOY.

PexoMeH1auM N0 MVIAHUPOBAHMIO M OPraHU3AIUN BPEeMeEHH,
OTBEJEHHOI0 HA M3y4YeHNe JUCHUILTUHbI

PekoMeH/I0BaHHBIM BAapUAHTOM IUTAHUPOBAHUS M OPTraHU3AIMU CTYIECHTOM
BPEMEHHU, HEOOXOIUMOTO JJIsi M3Y4YEHUs AUCHUILIUHBI, SIBISETCS PAaBHOMEPHOE
pacripefieyieHue y4eOHOM Harpy3ku, T.€. CHCTEMAaTHYECKOE O3HAKOMJICHHUE C
TEOPETUYECKUM  MaTepuajoM Ha  JICKIHUOHHBIX  3aHIATHSX, 3aKpEIUICHHE
MOJTYYEHHBIX 3HAHUM MPU PEIICHUU 33/1ad Ha MPAKTUYECKUX 3aHATHUSIX, MOJTOTOB-
KU U BBIMIOJHEHUHU JIA0OPATOPHBIX paldOT, a Tak)Ke MPU BHIMOJHEHUU 3aIaHUM,
MPEAYCMOTPEHHBIX ISl CAMOCTOSITENIbHOM paboThl CTyAEHTOB. CaMOCTOSITEILHYIO
paboTy clienyeT BBIMOJHSITH COMIACHO TpauKy U TpeOOBaHUSAM, MPEAJIOKEHHBIM

IIpCIrnogaBaTcICM.

AJITOPUTM M3YYECHUS JUCHUTIIMHBI

JInst  yCHEeIHOTO  OCBOEHMS  JUCLUUIUIMHBI  CTYJAEHTY PEKOMEHIYETCs
BBITIOJIHATD CIEAYIOIINNA AITOPUTM JIEUCTBUMN:

1. mocemarp BCe JIEKIUU, IPUXOANUTH 10 HaYaja JEKLIUH, BO BPEMS JICKLUU HE
NOKWJATh Ha JUIMTEIBbHOE BpEMs JIEKIMOHHYIO ayJAMTOPHUIO, MMETh INpu cede
TeTpajb/0OJOKHOT IJIsi 3alUCei, PyuKy; Ha JIEKIUAX CIyIIaTh JIEKTOpa, aKTUBHO
y4acTBOBaTh B OOCYKJIEHHU BOMNPOCOB, OOPAIICHHBIX JIEKTOPOM K ayJIUTOPUH;
JenaTb KOHCHEKThl JeKuuid. B ciydae eciau 3aTpoHyThle Ha JIEKUHUU BOIPOCHI
HEMOHATHBI,  CTYAGHTY  CJeIyeT 3aJaBaTh  JIEKTOPY  BOMPOCHl  JHOO
HEIMOCPEJICTBEHHO B XOJ€ JEKIMH, JIUOO cpa3zy IMOocie JEKIUH, a TakxkKe Ha
MPaKTUYECKUX 3aHATUSAX WM JJA0OpaTOpHbIX padoTax. B xone nexkuuu CTyneHTy

HE CJIeIyeT TOBOPUTh MO TenedoHy, MNUCaTh W/WIA YUTaTh COOOIIEHUS B



MECCEH/IKEPAX U COLMAIBHBIX CETSIX, CMOTPETh WM CIYIIATh JIOObIE BUACO HIIU
ayJIMo MaTepHalbl, YUTATh JIOOYIO HE CBA3AHHYIO C TEMOH JICKIIUH JTUTEPaATYpYy.

2. mocemaTh BCE TNPAKTUYECKHWE 3aHATUSA, MPUXOJUTH [0 Hayaia
MPAKTUYECKOTO 3aHATHSA, BO BpEeMs MPAKTUUECKHX 3aHATHH HE TOKUAATh Ha
JUIUTEIIbHOE BpeMsi y4eOHYI0 ayJAMTOPHUIO, B KOTOPOM MPOXOAMUT MPAKTHYECKOE
3aHATHE, UMETb Npu cede TeTpaab s 3amuceil, pyuky. Ha mnpaktuueckux
3aHATUAX CIYyIIaTh MPENoJaBaTeNsl, AaKTHBHO YYacTBOBAaTh B OOCYXICHHUU
BOIIPOCOB,  OOpAIllEHHBIX  TMpenojaBareieM K  ayJAUTOPHH,  BBINOJIHATH
IpeJIOKEHHBIE MPENoIaBaTelsIM 3a/IaHus, JIeJaTh 3alHCH, BBIIOJHATH PACUYETHl,
CTpOUTH rpaduKu, KaKk B TETPaJiu, TaK U Ha JOCKe. B ciyuae eciu 3aTpoHYThIC Ha
MPAKTUYECKOM 3aHSTUU BOIPOCHl HEMOHATHBI, CTYACHTY CIEIyeT 3aJaBaTh
MIPETOAABATEINI0 BOMPOCHI JHO0 HETIOCPEICTBEHHO B X0/I€ MPAKTHUECKOTO 3aHATHS,
anbo cpasy mocie Hero. B xone mpakTHUeCKOro 3aHsATHS CTYJIEHTY HE CIeIyeT
rOBOPUTH MO TenedoHy, MHUCATh W/WIM YUTaTh CO-OOIIECHUSI B MECCEHJKEpax U
COLIMAJIBHBIX CETSIX, CMOTPETh WJIH CIyIIATh JTI0ObIE BUEO WU ayIN0 MaTepUabl,
YUTATh JIFOOYIO HE CBSI3aHHYIO C TEMOM MPAKTUYECKOTO 3aHATUS TUTEPATYPY.

3. mocemath Bce JlabopaTopHble palOOThI, MPUXOAUTH JO Hayaja
nabopaTopHOil paboOThI, BO BpeMs JIabOpaTOpHOW paboOThl HE TMOKUAATh Ha
JUTUTEIIbHOE BpeMs YUEOHYI0 ayIUTOPHUIO, B KOTOPOU BBHITIOJIHSETCS JabopaTopHas
pabota, UMeTh Npu cede TeTpaap Ui 3anucei, pyuky. Ha nabopaTopHbix paboTax
CIIyIIaTh TMpenojaBaTelis, aKTUBHO Y4YacTBOBAaTb B OOCYXIIEHUU BOMPOCOB,
OOpallleHHBIX TMpernoAaBaTesieM K ayJuTOPUH, BBINOJHATH MPEAJIOKECHHBIC
MpenoAaBaTeNsiM 3aaHus, 1eJaTh 3alMCH, CKUIITHI, BHIIOIHITH PACYETHI, CTPOUTH
rpaduku Ha KommbioTepe B mporpammax R, Rstudio, Excel, B TeTpanu wiu Ha
nocke. B cmyuae ecnu 3aTpoHyThIE Ha 1a00PaTOpHOIT paboTe BOMPOCH HEMOHSATHBI,
CTYACHTY CIEAyeT 3a/1aBaTh MPEINOJaBaTEI0 BOIPOCH! JHMOO0 HEMOCPEIACTBEHHO B
XO0JIe BBITIOJHEHUs J1abopaTopHOM paboThl, nuOO cpasy mocie Hee. B xome
7abopaTopHOil PabOTHI CTYAEHTY HE CIeAyeT TOBOPHUTH MO TeleoHy, MHCATh

W/MIU YUTATh COO6H_I€HI/I$[ B MCCCCH/KCpaxX M COLNUAJIBHBIX CCTAX, CMOTPCTH HJIH



CIIyIIaTh JIOOBIE BUACO WM ayIu0 MaTepuaibl, YUTATh JIIOOYI0 HE CBI3aHHYIO C
TEMOMH JTabOpPaTOPHOM PaOOTHI JINTEPATYPY.

4. peryJqdapHO BBINONHATH mpeaycMoTpeHHyro PIIY][ camocTosiTenbHYIO
paboty. CamocTosTenbHas padoTa CTyICHTa BKIIOYACT:

4.1. BHUMATEJIbHOE YTEHUWE KOHCIEKTOB JIeKIMW. Eciam Kakue-To BOIPOCHI
KOHCIEKTAa KaXXyTCsl HENOHSITHBIMH, CIIEIYET MOBTOPHO IEPEYUTATh KOHCIIEKT.
3anucaTh BOIIPOCHI, KOTOPHIE OCTAJIHCh HE TMOHATHBIMU IIOCJIE€ MPOYTEHUS
KOHCIIEKTA.

4.2. BHUMATEJIIBHOE YTEHUE OCHOBHOM PEKOMEHJOBAHHOM JUTEPATYypHl, IIPU
HEOOXOIMMOCTH COCTAaBJIEHUE KOHCIIEKTa MO MPOYMTAHHOMY Marepuany. Ilomsi-
TaTbCd  OTBETUTh  HA  KOHTPOJBHBIE  BOIIPOCHI,  CIEAYIOIIHE  IIOCIIE
COOTBETCTBYIOILIUX PA3/EJIOB YUYEOHHKOB, YUEOHBIX MOCOOMIA. 3anucaTh BOIPOCHI,
KOTOPBIE€ OCTAJIIMNCh HE IMOHATHBIMU IIOCJIE€ IPOYTECHHS KOHCIEKTa W YTEHUSA
OCHOBHOM PEKOMEHJIOBaHHOW suTeparypbl. [Ipu HEOOXOAMMOCTH OOpaTUTHCS K
JOTIOJTHUTENBHOW JIUTEpAaType, CHOPABOYHHUKAMH, oOn-line JekuusM, CcAelaTh
KOHCIIEKTBI. B ciydae, eciau 4acTh BOIIPOCOB OCTAJIach HE MOHATHOM, 3a1aTh MX
MPEenoJaBaTeslio Ha MPAKTUYECKOM 3aHATUHM, JabopaTopHOl padoTe WM Ha
WHJVMBUAYAJbHOW KOHCYJIBTALIMU, B IPEAYCMOTPEHHOE JIJIsi 3TOTO BpEMS.

4.3. BBINOJHEHHWE BCEX PEKOMEHJOBAHHBIX  MPENOJABaATENIIM IS
CaMOCTOATENbHON paboThl 3aJaHuii, MOATOTOBKA OTBETOB HA BBIJAHHBIE [JIS
CaMOCTOSITEJIbHOTO M3Y4YEHHUsS] BOIPOCHI, MpPU HEOOXOIUMOCTH, MOJArOTOBKA
KOHCIIEKTOB OTBETOB Ha 3aJaHHbIE BOIPOCHI, PEIICHUE 3a7ad, BBIIIOJHECHHE
pacyeToB, MOCTPOEHHE TpaPuKOB, O(GOPMIICHHE PEIICHHS 3a/ady B MHUCbMEHHOM
BUJIE; COOp JNaHHBIX, HAITUCAHHE CKPUIITOB, BBHIMOJIHEHHE PACUETOB C MOMOUIbIO
IpOrpaMMHOro oOecleueHus, MOArOTOBKA IMpe3eHTauuid U JokiaanoB. llepen
CaMOCTOSITEJIbHBIM BBITMIOJITHEHHEM TPAKTHUYECKUX 3aJaHUi, CTYAEHTY CleIyeT
IIPOYUTATh KOHCIEKT JIEKIMH M PEKOMEHJIOBAaHHYIO 0 COOTBETCTBYIOLIEH TeMe
JUTEPATYPY, NPOUYUTATh U MPU HEOOXOJMMOCTH, €IlE pa3, HO YXKE€ MOJHOCTHIO
CaMOCTOSITENIbHO, BBIOJHUTH 3aJJaHUE, PAHEE BBIOJTHEHHOE HAa MPAKTUYECKOM

3aHSATUU WK JabopaTopHOi padoTe.



PexomeHnaanum mo ucmnoib30BaHUI0 METO0B AKTUBHOTO 00y4eHUsI
J1J1s IOBBIIIEHUS BOBJICYCHHOCTH CTY/IEHTOB B 00pa30BaTEIbHYIO JI€ATEIHHO-
CTH PEKOMEH/IyEeTCsl UCTIOIb30BaTh TAKKE METO/bl aKTUBHOTO 00Y4YEeHUSI 00CYKIe-
HUE KEHCOB.
PexoMenaanuu mo padore ¢ JuTepaTypou
CamocrosiTenbHas paboTa CTYAGHTOB C  JIUTEPATypod  MperoJiaraet
BHUMATEJBHOE YTEHHWE OCHOBHOM PEKOMEHJIOBAHHOW JIMTEpPATyphl, MpHU
HEOOXOJMMOCTHA COCTaBJICHUE KOHCIEKTa IO MpOYUTaHHOMY Marepuainy. Peko-
MEHJIyEeTCd OTBETUTb HAa KOHTPOJIbHBIE  BOIIPOCHI, CHEAYIOIIUME  TOCIIE
COOTBETCTBYIOIIUX Pa3JeiOB YUYEOHUKOB, y4€OHBIX MOCOOMIA. 3anucaTh BOIIPOCHI,
KOTOpBIE OCTaJIUCh HE IOHATHBIMM IIOCIE MPOYTEHUS KOHCIEKTAa U YTCHUs
OCHOBHOM PEKOMEHJOBAHHOW JuTeparypbl. Ilpu HeoOXoaumocTH 00OpaTUThCA K
JIOTIOJTHUTEJILHOW  JIUTepaType, CIPaBOYHUKAMH, On-line JeKnusM, Ccraelarh
KOHCIIEKTHI. B cirydae, eciyu 4acTh BOIIPOCOB OCTajlaCh HE NMOHSATHOM, 3a1aThb UX
IPENoJIaBaTeNll0 Ha NPAKTUYECKOM 3aHATUH, JabopaTopHOl paboTe WM Ha
VH/IMBU1YaJIbHOW KOHCYJIBTAllUH, B IIPEYCMOTPEHHOE ISl STOTO BPEMS.
PexomeHnaaluu 1mo nNoAroToBKe K TeCTUPOBAHUIO
IToaroroBka K TECTUPOBAHMUIO MPEANONIATAET MMOBTOPEHUE TEOPETUUYECKOTO
Marepuasa, IOBTOPHOE PELICHUE 3a71a4 U BBITIOJIHEHUE 3a/IaHUM, PaHEE PEIICHHBIX
Y BBITMOJIHEHHBIX HA MPAKTUYECKUX 3aHATHUSAX U JIAOOPATOPHBIX paboTax, a TAaKKe B
paMKax camocCTOsITeIbHOM paboThl. TUMOBBIEC 3aaHUs JJIsi TECTUPOBAHUS MpPUBE-
neHnsbl B [Ipunoxenun 2.
VIl. MATEPUAJ/IBHO-TEXHUYECKOE OBECIIEHEHHUE
JANCIUIIJINHBI
Jlns  mpoBedeHUs  JIGKIMOHHBIX — 3aHATHH  HeEoOXoauma  ayJIUuTOpHS,
OCHAIIIEHHAS JIOCKOM, MeJIoM (MapKepoM, €Cliu JI0CKa Oeasi) U MyJIbTUMEIUIMHBIM
IIPOEKTOPOM.
JId mpoBeAEHUS IPAKTUUECKUX 3aHITUN — ayJUTOPUS, OCHAILIEHHAS JIOCKOU

U MeJIoM (MapKepoMm, eciii Jocka Oemnas).



Jnsa mpoBeneHUs 7a0OPAaTOPHBIX 3aHATUW — ayJWTOpHUsS, OCHAIICHHAas
MYJIbTUMEAUMHBIM MPOEKTOPOM, MEPCOHAIBHBIMU KOMIIbIOTEpaMU Ha pabodmx
MECTaX CTYIEHTOB C BBIXOJOM B VIHTEpHET M YCTAaHOBIECHHBIM MPOrPAMMHBIM

obecnieuenneM (kak MuauMyM — R u Rstudio, Microsoft Excel).
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Ilnan-rpa¢guk BHINOJIHEHUS CAMOCTOATEIbHON PadoThl O JMCUMILINHE

Ne Jara/cpoku Bua camocrositeibHOM IpumepHbIe ®opMa KOH-
n/n BBINOJTHEHUSI | paGoThI HOPMBbI BpeMeHU TPOJIA
HA BbINOJIHEHHE
nepe;] KaxabIM
YTEHHE KOHCIIEKTOB JICK-
MPAKTUYECKUM . .
1[UH, U3y4eHHe OCHOBHOM
1. 3aHATHEM WU o 10 yacos TECTBI
. Y JIOTIOJIHUTEIBHOM JIUTe-
nabopaTopHOH ATVDLL
paboTtoit Patyp
nepen KaxabIM
MPAKTUYIECKUM POBEPKa BbI-
2. 3aHATHEM WU pelieHue 3aaa4 8 yacoB MOJIHEHUS 3a/a-
nabopaTopHOM HUW U TECThI
paboTtoi
nepe;] KaxIabIM
MPAKTUYECKUM [TpoBepka BbI-
BBITIOJTHEHHE MPaKTUYe-
3. 3aHITHEM WJIH . . 9 gacoB TIOJTHEHUS 3a/1a-
. ckux 3amanuii B Rstudio .
nabopatopHOit HUH U TECTHI
paboToii
4 17-18 Henens I[Toaroroska Kk UTOroBOI 97 wacos KonTponbnas
' cemecTpa KOHTPOJIBHON paboTe pabora No 4
Htoro camocrositenbHast pabora 94 yaca

PexoMeHIanuu mo caMoCTosATeIbHOM PpadoTe CTYACHTOB
CamocTtosTenpHas paboTa CTyJIeHTa BKIIOYACT:
- YTEHUE KOHCIEKTOB JICKIINH, U3YYEHHUE OCHOBHOW U JOMOJHUTEIBHONU JIUTEPATY-
pHI;
- pEUICHUE 3a/1a4;
- BBITIOJIHEHUE TIPaKTUUECKUX 3aannii B Rstudio;

- IIOAT'OTOBKA K UTOI'OBOMY TCCTHUPOBAHUIO.

MeToauvecKkue peKOMEHAALMH 10 YTEHHI0 KOHCIIEKTOB JIEKIUI, U3y4e-
HUI0 OCHOBHOM M 10NOJTHUTEJIbHOM JIUTEPATYPHI
1. BHUMATEIBHOE YTEHHUE KOHCIIEKTOB JIeKIni. Eciiu Kakue-To BOMpOChl KOH-
CIIEKTa KXKYTCS HEMOHATHBIMHU, CJIEAYET MOBTOPHO MEPEUYUTATh KOHCIEKT. 3aIlu-
CaTh BOIIPOCHI, KOTOPBIE OCTAJIUCh HE MTOHATHBIMU I1OCJIE MPOUYTECHUS KOHCIIEKTA.
2. BHMMAaTeJIbHOE UYTCHUE OCHOBHOM PEKOMEHJOBAaHHOW JIUTEPATYphI, NPHU
HEOOXOJIMMOCTH COCTaBJICHUE KOHCIIEKTa MO MPOYUTAHHOMY MaTtepuany. [lombi-

TaTbCd OTBCTHUTH HA KOHTPOJIBHBIC BOIIPOCHI, CICAYIOMIMUC ITOCJIIC COOTBETCTBYIO-




IIMX pa3fesioB yUeOHUKOB, yUeOHBIX OCOOUM. 3amucaTh BOIPOCHI, KOTOPbIE OCTa-
JMCHh HE TTOHSATHBIMH TIOCIIC TPOUYTCHHSI KOHCTICKTa U OCHOBHOW PEKOMEHIOBAHHOM
autepaTypsl. [Ipy HEOOXOAUMOCTH OOpPAaTHUTHCS K JOIMOJHUTEIBHON JIMTEpaType,
CIpaBOYHHKaMH, ON-line mexnusm, cenath KOHCIEKTHl. B cirydae, ecim 9acTh BO-
IIPOCOB OCTajach HE MOHATHOM, 3a7aTh MX IIPEMOJaBaTel0 HAa IIPAKTHUYECKOM 3a-
HATHUH, JTa0OpaTOpPHOH pabOTe WM Ha MHAWBUIYaJbHOW KOHCYJbTAI[UU, B IPEIY-

CMOTPCHHOC IJIsA 3TOI'O BPEMs.

MeToanyecKue peKOMEeHAAlUM M0 PelIeHUI0 3a1a4

1. BHUMAaTENbHO NPOYUTATh U MPOPAOOTaTh KOHCIEKTHI JIEKIUH, OCHOBHYIO
U, IPU HEOOXOAUMOCTH, TOTIOJTHUTEIBHYIO JIUTEPATYPY.

2. [IpounTarh ¥ MOBTOPHO PELINTH 3a/1a4M, BBINIOJHEHHBIE HA MPAKTHYECKUX
3aHATHUAX.

3. BHUMAaTENBHO TPOYUTATh YCIOBUE 3a/1a4l, COOTHECTHU IIOCTABJICHHBIE B 3a-
JTa4¥ BOIIPOCHI C MAaTEPUAIOM, U3YUEHHBIM Ha JIEKLIUSX, TP YTEHUHU OCHOBHOM U
JIOTIOJIHUTENIBHOM JINTEPATYPHI, a TAKKE HA TPAKTUUECKUX 3aHATUSAX, BELACIUTh
OCHOBHBIE ATarbl PEIICHUS 33]a41 U BBIIIOJIHUTH UX. B ciyyae ecinu cTyAeHTy He
HOHSITHBI MOAXO0/IbI K PELICHUIO 33auH, €My CJIelyeT 0OpaTUTHCS 3a pa3bsICHEHU-
€M K MPEIo1aBaTesIo Ha MPAaKTUYECKOM 3aHITHH, J1a00paTOpHOM paboTe uiu Ha

HHI[HBHI[Y&J'IBHOIZ KOHCYJIbTalH, B IIPCAYCMOTPCHHOC IJIsA OTOTO BPCM.

Ipumepsl 32124 1151 CAMOCTOATETLHOIO PeleHust
Paccmotpum mozpens AR(1) Y = By + B1Yi—1 + u;. Ilpeamonoxum, 4TO
IPOIIECC ABJSICTCS CTAMOHAPHBIMHU.
A) nmokaxwure, uto E(Y;) = E(Y;_1);
B) mokaxwure, uto E(Y;) = Bo/(1 — By).

MeTozmqecmle PEKOMEHIAIUMA 110 BBINIOJTHCHHUIO

NPaKTUYeCKUX 3aganuii B Rstudio



1. BHUMaTENTbHO IPOYUTATh U MPOPAO0OTaTh KOHCIIEKTHI JICKITUH, OCHOBHYIO
U, TIpU HEOOXOAMMOCTH, JOTIOTHUTEIBHYIO JINTEPATYPY.

2. [ToBTOpHO BHITIOTHUTH 3a/IaHUs, PaHEEe BHIMIOJTHCHHBIE Ha Ta00paTOPHBIX
paboTax.

3. BHUMaTeNnbHO MPOYUTATh 3a/laHue, COOTHECTH IMOCTABIIEHHBIC BOMPOCHI C
MaTepuajIoM, H3y4YeHHBIM Ha JICKIUAX, TIPU YTEHUU OCHOBHOW M JOTOJHUTEIBHOM
JUTEPATYPHI, a TAKKE HA JTA0OPATOPHBIX pabOTax; BBIACIUTH OCHOBHBIE ATAIbI BbI-
TIOJTHEHUS 3aJaHUsI, 3arpy3uTh B R JaHHBIC U HEOOXOIUMBIC JJIs1 BHIMIOJTHCHUS 3a-
JaHUS TIAKeThl; HAMMMCaTh B R CKPHIT, 3aIyCTUTh €ro BHITIOJIHEHHE. B ciydae 00-
HapYy)KEHUS OITMOKHU BBITIOJHEHUS CKPHIITA TTEPEIPOBEPUTHh CUHTAKCHUC, HATMCAHHE
byHKIMNA, 0OBEKTOB U T.I. 3aIIyCTUTh BBHIMOJHEHUE CKPUIITA TTOBTOPHO. Brimucars
WJIM DKCTIOPTHUPOBATH PE3yJIbTaThl BRIMOJHEHHBIX 3aJaHU U3 R B OTIEHBHBINA J0-
KyMeHT. COXpaHUTh CKPUIT.

4. B ciyyae eciu CTyACHTY HE MOHSTHBI MOJIXO/bI K BBIIIOJHEHUIO 3aJ]aHus,
eMy ClleZlyeT OOpaTUThCS 3a Pa3bsICHEHHUEM K IMPETOoaBaTeNi0 Ha JTabOpaTopHOH
paboTe WM Ha WHIAUBUIYATbHONW KOHCYJIBTAIlMU, B MPEAYCMOTPEHHOE JIJISi 3TOTO

BpEMSI.

IIpuMmep 3agaHus NJIs1 CAMOCTOATEIbLHOM PadOThI:

Hcnonb3ys npeaiokeHHbie ganubie M R, Rstudio BeImosHUTE 3a1aHUs U OT-
BETHTE Ha CJICAYIOIINE BOIIPOCHI:

A) ouieHuTe cpenHee 3HadeHue AY;;

b) onennre cranmapTHOe OTKJIOHEHHE AY;, BBIpa3uTe OTBET B MPOICHTAX B
r'OJI0BOM UCYHCJICHUH;

B) ouenuTe nepBbie YeThIpe 3HAYCHHS aBTOPErpecCHOHHON (yHKImH AY;,
KaKOBBI CIMHUIIBI H3MEPEHUST aBTOKOPPEIISAIINH;

I') onenute AR(1)-monensb mist AY;. Uemy paBeH KO3 HHIIMEHT PU TIEPBOM
3amasapiBaHuu?  OTiM4aeTcs I 3TOT KOA()(HUIMEHT CTAaTUCTHYSCKH 3HAYUMO OT

HyJIA?



1) onenure AR(2)-moaens mist AY;. Uemy paBeH ko3 GHIIMEHT IIPH BTOPOM
3ama3apiBaHuM?  OTaM9aeTCs I 3TOT KOIDQPHUITUEHT CTATUCTUICCKH 3HAYMMO OT

HyJ1s1? SBysercs m 9ta Mozens npeanodrutensaee AR(1)-momnenn?

MeToanyecKkue peKOMEHIAIUH 10 MOATOTOBKE K HTOT0BO KOHTPOJIb-
HOIi padoTe
[ToaroTOBKa K MTOTOBOM KOHTPOJBHOW paboOTe MpEArnojaraet MmoBTOPECHHE
TEOPETUYECKOTO MaTepuasa, MOBTOPHOE PEIICHUE 33/1a4 U BBINOJHEHHUE 3aJIaHUM,
paHee PEIICHHBIX W BBIMIOJTHEHHBIX HA MPAKTUYECKUX 3aHATUAX U J1a0OpaTOPHBIX
paboTax, a Takke B paMKax CaMOCTOATEIbHOW paboThl. TUMOBBIC 3alaHus st

UTOTOBOM KOHTPOJIBHOU paboThl puBeAeHbI B [Ipuioxkenuu 2.



[Tpunoxenue 2

MMHUCTEPCTBO OBPA30BAHUS 1 HAYKU POCCUMCKOMN ®EJIEPALTAN

@enepaanoe TroCyaAapCTBEHHOC aBTOHOMHOC O6pa3OBaTeJ'II)HOG YUPCKACHUC BBICIICTO 06pa3OBaHI/IH
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MMacnopt ®OC

Kox u ¢popmysiupoBka komie-

dranbl GOPpMUPOBAHUS KOMIIETEHIIUN

TeHIUH
METO/bI PErPECCHOHHOTO aHAJIN3a BPEMEH-
HBIX PAJIOB, B T.4. OCHOBHBIE IPENIOCHIIKU
3naer u orpannyenuss MHK s BpemeHHBIX psi-
JI0B.
I1K-11 - cnocoGHOCTHIO aHAIH-
3HPOBATH U HCIIOIB30BATH Pa3- OLIEHUBATh PErPECCUOHHBIE MOJIENU Bpe-
JMYHBIE UICTOYHUKU HH(POpMa- MEHHBIX PSIJI0B, HHTEPIPETHPOBATH Pe-
HHH UTS TIPOBEICHNA SKOHOMU- Ymeer 3yJbTaThbl PETPECCUN, TECTUPOBATH THIIOTE-
CCKNX pacteToB 3bI C MCIIOJIb30BAHMEM BPEMEHHBIX PSIIOB
METOAAaMU PErpecCCUOHHOIO aHaju3a Bpe-
Brameer | MCHHBIX PAZIOB JUI NPOBEACHNS SKOHOMH-
YECKHUX pacueToB
METOBI IPOTHO3UPOBAHUS COITUATIEHO-
HKOHOMHYECKHUX MOKa3aTesIel ¢ UCIOIIb30-
3Haer BaHUEM PETrPECCUOHHOTO aHAIN3a, B T.4.
ARIMA u ADL moxneneint
I1K-12 - cnocoGHOCTBIO COCTaB- ACNATh NPOrHO3bI COLIMANBHO-
JISITh IPOTHO3 OCHOBHBIX COIU- HKOHOMHYECKUX MOKa3aTeIel ¢ HCIOIb30-
aJIbHO-3KOHOMHWYECKHUX MOKa3a- Ymeer BAaHUEM PETPECCUOHHBIX MOJCIIEH BPEMEH-
TeJeH IeATENbHOCTH TPEANPHs- HBIX psanoB, B T.4. ARIMA u ADL moneneit
THSI, OTPACIIH, PETHOHA U YKOHO-
MHKH B [ICIIOM METOAaMHU PErpeCCUOHHOTO aHajK3a Bpe-
MEHHBIX PSIJIOB JUIS IPOBEIEHUS SKOHOMHU-
Brageer | [CCKHX pacteTos u bopmupoBaHus IPoO-
THO3HBIX OI[EHOK COLMAIIbHO-
SKOHOMHYECKHX NOKa3aTesen
METO/bI PETPECCUOHHOTO aHANIN3a, B T.4.
OCHOBHBIE MOJIETIH BPEMEHHBIX PSAJIOB,
T1K-13 - criocoGHOCTBIO HCTIONb- | 3paer ARIMA, ARCH, ADL; ocHOBHBIE TIpEIIO-
30BaTh COBPEMEHHBIE METOJIBI ceUIkH 1 orpanndenuss MHK s Bpemen-
MHCTPYMEHTBI HCCIIEIOBAHUS CO- HBIX PS/IOB.
[IUATEHO-Y)KOHOMHYECKHUX TIPO-
ECCOB, CPAaBHUTECIBHOI'O avHaJH’I' BBIOpaTh crienu(pUKAIIIIO MOJIENIA U METOT
32 HallMOHAJIEHBIX MOZICIICH 3K0- OLIGHUBAHMsI, OLIEHUTH MTapaMeTPhl U BbI-
HOMIRH Ymeer MOJTHUTB TECTHI, 1aTh UX HHTEPIPETALUIO C
UCITOJIb30BAaHUEM BPEMEHHBIX PSJI0B




Kox u ¢popmysiupoBka komie-

TCHIHUU

Jranbl GOPMUPOBAHUS KOMIIETEHIIUN

Bnaneer

MCTOdaMU PErpC€CCUOHHOTO aHaJIM3a BpC-
MCHHBIX pAOOB JJIA ITPOBEACHUA OMIIUPU-

YCCKHX HCCIICI0B

S9KOHOMHYECCKHUX ITPOLECCOB

aHUU COLMAJILHO-

Ne | KonTtposupyemslie pa3aensl / Konpl u sTamnst OneHOYHbIE CpEeACTBA
TEMBbI JTUCIUTINHBI dbopMupoBaHus TEKYIIHUN MIPOMEKYTOU
n/ KOMITETEHITH KOHTPOJIb Has
1 aTTecTanus
BBenenue B 3HAeT KP-1
1 | sxoHOMeTpHUYECKHii aHAIU3 [IK-11 | ymeer KP-1
BPEMEHHBIX PsIIOB BJIaJICET KP-1
3HAeT KP-2
CranuoHapHoCTb U ciabo3a-
2 H p I1K-13 yMeeT KP-2
BHUCHMBIE BPEMEHHBIE Psi/IbI Pei
BIAEET KP-2 E€HTHUHTOBBIC
Cepuiinas KOppesLus U re- 3HaeT KP-3 MEPOTIPUATHA
TEePOCKETAaCTUYHOCTh B pe- -
3 POCKEA p [IK-13 | ymeer KP-3
r MOHHOM aHaJIN3€e Bpe-
PECCHOHHOM aHaJIu3e Bpe - KP-3
MEHHBIX PSIJIOB
OCHOBBI IPOTHO3UPOBAHHUS 3Hact Kp-4
4 | Ha OCHOBE PETPECCHOHHBIX [K-12 | ymeer KP-4
Mozenein BIIaJICET KP-4
Koa n dopmy-
(hopmy ITtansl GopMHPOBAHHA KOM-
JIMPOBKAa KOMIIE- KpI/ITepI/IH IToxa3aTean

TeHINH

NEeTCHINHU

IT1K-11 - crioco6-
HOCTBIO aHAJIM3U-
POBAaTh U UCTIOJb-
30BaTh Pa3yiny-
HBIC UCTOYHUKU
WHGOPMAIUH IS
MTPOBEICHHMSI SKO-
HOMHYECKUX pac-
YETOB

3HaeT
(mopo-
TOBBIN

YPOBEHB)

METO/Ibl perpec-
CHOHHOT'O aHaIHU-
32 BPEMEHHBIX
PAIOB, B T.4. OC-
HOBHBIE TIPEIITO-
CBUIKH ¥ OTPaHU-
yennsa MHK mns
BPEMEHHBIX ps-
JIOB.

3HAET CBOMCTBA
BpPEMEHHBIX PSJIOB;
0c0OEHHOCTH TIpH-
MEHEHUS
MHK nsist BpeMeH-
HBIX PsIOB; (PyHK-
UOHAJIbHBIE QOp-
MBI PETPECCU Bpe-
MEHHBI PS/IOB, yYET
TPEH/IOB U CE30H-
HOCTH.

-3HAET CBOMCTBA BPEMEH-
HBIX PSJIOB;

— 3HAeT MPEANOCHUIKH
MHK nmst BpeMeHHBIX psi-
HOB;

— 3HAeT KaK UCIOJIb3YIOTCS
Y UHTEPHOPETUPYIOTCS JIO-
rapuMbl, UHACKCHI U
JaMMU, HHHeﬁHBIe 1 HCJIN-
HEUHBIE TPEHbI, CE30H-
HOCTb.




Kon u popmy-

ITtansl GopMHPOBAHNA KOM-

JIMPOBKA KOMIIe- Kpurtepun Iloxa3zatesnn
neTeH I
TeHIUHU
OLICHUBATb perpec- — ymeet gaBate MHK
OLIEHKY U MHTEPIIPETUPO-
CHOHHBIC MOZICIH yMeeT OLICHUBATh U HCHKY PHPETHP
BaTh [1apaMeTpaM perpec-
BPEMCHHBIX PANIOB, | yyreprpernposats .
CHOHHBIX MOJIeNIel Bpe-
HMHTEPIPETUPOBATD
yMeeT perpeccuoHHbIE MEHHBIX PSIIOB, B T.4.
€3yJIbTaThI pe-
(npompu- | PE3YIPTATRID MOJIE/H BPEMEHHBIX | BKITIOYAONIHE BPEMEHHBIE
HYTBIN) TpeccH, TeCTHpo- PAI0B, BKIIOYA0- Jammu s event studies,
BaTh THIIOTE3EI C 1II{ie TPEH/IBI, Ce- TPEH/IbI U CE30HHOCTb, BbI-
HCIOJIb30BaHUEM 30uHOCTD, FDL MIOJIHATH CTATUCTUIECKUE
BPEMCHHBIX PsI0B TECThI HAa 3HAYUMOCTH I1a-
paMeTpoB MoeIEn
-BJIaIcCT MCTOIAMHU — BJIaJIEET METOAaMU
METOZaMH perpec- OLIGHKU U UHTEP- OLICHKH, TECTUPOBAHUA U
CHOHHOTO aHATM3a | pherayym perpec- WHTEPIPETALUH [TapaMeT-
pmajeer | PPOMCHHBIX PANOB | ¢ponmpix Momeneir | POB PETPECCHOHHBIX MOTE-
. Jiell BpeMEHHBIX PAIOB, B
(bicokuit) | PP TpOBCACHHA BPEMEHHBIX PSJIOB, p PAIOB,
KOHOMHYECKHX CCTHDOBAHIA THi- T.4. BKJIIOYAOIKeE Bpe-
pacyueToB p MEHHBIE TaMMH JJ1s event
[I0TE3 O IapameT- studies, TpeHIbI U CE30H-
pax 3TUX Mozeneil Hoctb, FDL
METOABI IPOTHO3H-
pOBaHMs COLIUAIb- -3HA€T OCHOBHBIC
HO- MOJEJIN BPEMEHHBIX — 3gaeT: AR, MA, ARI-
3HACT SKOHOMUYECKUX PANOB; 3HACT Kak MA, ADL Mclﬂejm
(0po- oKasaTeseii ¢ e~ | CTPOSITCS ToueuHsie | — 3HAET TECT I'peiinxepa;
— 3HAeT KaK BBIYUCIIAIOTCS
. MOJIb30BAHUEM pe- 1 MHTECPBAJIbHBIC
[IK-12 - - TOBBIN omm6xu nporuosa (MSFE,
cIo MIPOTHO3BI, KaK
TPECCUOHHOTO p 5 RMSS
COBHOCTBIO cO- | YPOBEHE) )
aHajusa, B T.9. OLCHHBAIOTCA — 3HaeT HPOpPMAIMOHHbBIE
CTaBJIATH IIPO- ARIMA u ADL OomK1OKK TPOTHO3H- kpurepun AIC, BIC
THO3 OCHOBHBIX Mozenei POBaHUS
COLIMAIBLHO-
SKOHOMHYECKUX ACTIAaTh MPOTHO3BI
o COIMAJIFHO-
TIoKa3aTeneit f -yMeeT OLICHHBAT
SKOHOMHUYECKUX — ymeer orenuBark AR,
JEATEIIbHOCTHU . pErpeCCuOHHBIC MA, ARIMA, ADL
ToKa3aTesel ¢ uc-
npeanpuiaTud, yMeeT HONB30BAHMEM pe- MOJI€JIN BPEMEHHBIX — yMeer Jeath BHIGOp
OTpAacCIM, PEry- pAAOB JJIA IIPOTHO- MEXIY MOZCIIMU
’ (MpozBH- | rpeccHOHHBIX MO-
OHAa U PKOHOMMU- i N 3UPOBAHHUS COLU- — YMEET CTPOUTH TOUCH-
HYTbIH) JieJield BpEMEHHBIX
aJIbHO- HbIE HHTEPBAJIbHBIE MPO-
K B LEIIOM ps10B, B T.4. SKOHOMMYECKHX THO3bI, OLIEHUBATh OMINOKU
ARIMA u ADL oKa3aTeNneit MIPOrHO3HPOBAHUSA
MoJienen
BIIAJICET | METOJAMH pErpec- | BIIAJEET METOJIaMHU — BiaAceT METOIaMH 110~
N cTpoenus u Beioopa ARI-
(BBICOKHIA) | CHOHHOTO aHAJIM3a | TPOTHO3UPOBAHUS

MA u ADL moneneii




Kon u popmy-

ITtansl GopMHPOBAHNA KOM-

JIMPOBKA KOMIIe- Kpurepun IMoka3zatenn
neTeHInn
TeHIUH
BPEMEHHBIX PSJIOB COITUANTLHO- — BJIJICeT METOJIAMH TIO-
A5 IPOBEACHUS SKOHMHUYECKHX I0- | CTPOEHHE IICEBIOBHEBBIOO-
HKOHOMHYECKUX Kazarernei Ha ocHO- | POYHBIX TOYCHHBIX M MH-
pacueroB u dop- Be ARIMA u ADL | TCPBaJIBHBEIX TIPOrHO3OB.
MHUPOBAHUS TIPO- MojIeNieii BpeMeH-
THO3HBIX OIICHOK HBIX PSJIOB
COIIMAIBHO-
OKOHOMHUYECKHUX
MoKasaTesen
3HAeT OCHOBHBIC
MOJIENTH CTaIHO-
METOABL perpec- HApHBIX U HECTAllU-
CHOHHOI'0O aHAJIH-
OHAPHBIX BPEMCH-
p p — 3uaet AR, MA, RW,
33, BT.4. OCHOB- | mpIX psinoB, 3HaCT | RW with drift, ARIMA,
HbIEC MOJIEIU TecThl Ha equHn4Y- | FD u SD mopeny;
BPEMEHHBIX ps- HbIi Kopenb v Ha | — 3HaeT DF-tect, ADF-
3HaeT .
(ttopo- 108, ARIMA, cepuiinyto koppe- | TecT, DF st BpemenHoro
. | ARCH. ADL: JISIIAEO OMTHOOK; psijia ¢ TpeHIOM,
TOBBII ' ' smaer monxons x| - 2HAcT TECTHI Hapbuna-
ypoBenp) | OCHOBHBIC IIDCA- SO Yotcana u bpoiima-
OLIEHMBAHMIO CTaH- | [
[K-13 IOCBUIKH U OTpa- p ondpw,
-13 - cno- JApTHBIX OMIHOOK, | - .
anyenns MHK p § > 3HAET OLUEHKY CTaHAApT
COOHOCTBIO HC- YCTOMYMBBIX K T'e- | HeIX omibok Heion-Becta
JUISL BPEMEHHBIX HAC
MOJIb30BaTh CO- TEPOCKeNAaCTUIHO- | 1 :
SITIOB.
BPEMCHHBIE Me- p CTH W aBTOKOppE-
TOJIbI ¥ HHCTPY- AT
MEHTBI UCCIIE-
yMEET pacro3Ha-
JIOBAHUS COIIH-
BaTh U OICHUBATH _
ATBHO- yMeeT paclo3HaBaTh U
S KOHOMIUCCKIX MOZACIH CTaluo- ounenuBatsk AR, MA, RW,
HApHBIX U HECTAIlU- RW with drift, ARIMA;
HpOLIECCOB, BBIOpATH Crieny- OHAPHBIX BpEMEH- | YMEET OCYIIECTBIATH IIpe-
CPaBHUTEIBHOIO GUKaLUI0 MOIE- | pprx PSLIOB, BBIIION- 00pa3oBaHMs HECTAIHO-
aHaJIn3a HaIHO- JIM Y METOJI OLle- HSITh IPeoOpa3oBa- HAapHBIX BPCMEHHEIX DA~
JIOB; YMEET TeCTUPOBATh
HAJIBHBIX MOJIE- HUBAHUS, OlLIe- HHUE HECTAIMOHAP-
5 BpPEMCHHBIC PSIbI HA €K~
JIe 9KOHOMHUKH ymeer HUTbH IIapaMeTpbl HBIX BPEMEHHBIX HUHBIH KOPEHb, B T.4. C UC-
(mposiBH- M BBINOJIHUTH Te- | PANOB, TECTUPOBATH | roip30BaHUEM TecTOB: DF,
pyTsrif) | CTHL, ATh HX HH- BPEMEHHBIE PSAIBI ADF u DF nnsa BpemeHHO-

TEPIPETALUIO C
HCIIOJIb30BaHUEM
BPEMEHHBIX psi-
JIOB

Ha eMHUYHBIN KO-
PEHb U CEpUIHYIO
KOPPEJISIINIO OITH-
0OK; yMeeT OIlCHH-
BaTh YCTOMUYHUBHIE K
reTepOoCKeIacTHy-
HOCTH U aBTOKOP-
pensiuuu CTaHAapT-
HBIE OITHOKHU

T'O psjia ¢ TPEHIIOM;
yMeeT TEeCTUPOBATh Ce-
PHIHYIO KOPPEISLHIO
OMUOOK, B T.4. UCTIOJIB3YS
tecthl JlapOuna-Yorcana u
Bpoiima-TI'ondpwu,

— yMeeT OLICHHBATh CTaH-
naptHele omnOku Heron-
Becra n HAC.




Koa u ¢popmy-
(bopmy ITtansl GopMHPOBAHNA KOM-
JINPOBKA KOMIIe- Kputepun IToxka3arenu
MeTeHIHN
TEHIUH
BJIaZeeT METOAAMU
METOJaMHU pPe- -
p OLCHKH, TECTUPO — Brnageer MHK u OMHK;
TPECCHOHHOTO BaHHC X MHTCPIIPC- — BJIaJeeT METOJaMHU Te-
a”ajan3a BpEMEH- TalK MOJCICH CTHUPOBAHUS BPEMEHHBIX
HBIX PAO0B 1A CTallMOHAPHBIX U psAAOB HA €JJUHUYHBIN KO-
NPOBEIEHUS M- HECTALMOHAPHBIX penb (DF-tecthl) u cepuii-
BJlIaacer HYIO KOPPEJSILUI0 OUIHOOK,
. | IHPUYECKHUX HC- BPEMEHHBIX PSJIOB,
(BBICOKHIA) UX IbeoBbazoBa — BJAJIeCT METOJIaMU CTa-
CJICIOBAaHHH CO- peobp THUCTHUYECKOI'0 BhIBOJIA C
UAJIBHO- HU, TECTHPOBAHNC HCTIONTF30BaHUE YCTOWYH-
Ha eIUHUYHBIN KO-
3KOHOMITIECKIX ! BBIX K aBTOKOPPEIISIIHI
PEHB U CEpUIHYIO CTaHIapPTHBIX OIUOOK U
MIPOILICCCOB
por KOPPEJSIUIO0 OIIIH- TECTOB.
00K

Meroanueckue peKOMeHAalUH, ONPeiessolue Npoueaypbl OlleHMBAHUSA
pe3yJbTATOB OCBOCHHS JUCHUILIUHBI
HTorosas arrecrauus NpoCTaBISIETCS HA OCHOBE PE3YJIbTATOB PEUTUHIO-
BBIX MEPOIPHUATUH, BKIIOYAIOIIMX OLEHKH YEThIPEX KOHTPOJIbHBIX PaOOThI. 3a
KOKIYI0 M3 YETHIPEX KOHTPOJIBHBIX PAa0OT TEKYIIEr0 KOHTPOJIS CTYIEHT MOXKET
MOJIYYUTh MAaKCUMYM 25 O6aiioB. MakcumalibHasi cyMMa 0aJijIoB IO BCEM YETBIPEM
BUJIaM TEKyIIero KoHtpoiis cocrasisier 100 6amnoB. WTOroBelil 6aiin paccuuThI-
BaETCs CIEAYIOIIMM 00pa3oMm:
Score;rog = Scoregpy + Scoregp,+Scoregps + Scoreyp,

rze: Score;r,y — MTOTOBOE KOJIMYECTBO OAIIOB;
Scoreyp; — KOAMUECTBO OAITIOB 32 KOHTPOJIbHYIO padboTy Nel;
Scoregp, — KOMMYECTBO 0AJIOB 32 KOHTPOJIBHYIO paboTy Ne2;
Scoreyps — KOIMUECTBO 0AJJIOB 32 KOHTPOJIbHYIO padoTy No3;

Scoreyp, — KOMUYECTBO 0AJUIOB 32 KOHTPOJIbHYIO paboTy Ne 4.

Kpurepuu ouenku kouTpoasnbix pador (KP1, KP2, KP3, KP4):
KontponbHas padora BxiatoyaeT 1 - 3 ciloXkHOCOCTaBHBIX 3aaHuM (C MOJI-

3aauyamMu). Y KakIoH Mmoj3agadil — CBOW Oayul, 3aBUCAIIUHN OT ee cioxHocTH (1 -




5 OamnoB). OueHuBaHWE KaXKAOW MOA33Ja4M OCYMIECTBISETCS IO CIEAYIONINM

KpUTEPUSM:
Kpurepuii Bbana
[Mony4eH BepHBII OTBET C UCIOJIB30BAHMEM MPABHIBHBIX QOPMYIT C YETKHUM PACKPBITHEM Max
croco0a penieHus.
[Mony4eH BepHBIH OTBET C UCIOJIL30BAHNEM TPABHILHBIX (GOPMYI C HEMTOMHBIM Wik Hesic- | Max—0,5%*
HBIM PacKpPBITHEM CTIOC00a PEIICHMS. Max
Hcnonb3oBaH B 11e71I0M NpaBHIBHBIN cITOCO0 pelIeH s, HO OTBET HEBEPHBIT Max-0,5*
Max
[IpaBUIBHBIN OTBET 0€3 PACKPHITHS CIIOCO0A PEIICHUS 0
OTBeT OTCYTCTBYET WJIM HEBEPHBIH O€3 MOsICHEHUI 0
Hroro Max 25

Kpurepuu BbicTaB/IeHHSI OLIEHKH CTYIEHTY

10 IMCHHUILIHHE «IKOHOMETPHUKA 2»

banasl
(peHTHHTOBOM
OIICHKH)

Onenka 3x3ame-
HA
(cranmapTHas)

TpeodoBanusi Kk chopMUPOBAHHBIM KOMIIETEHIIUAM

86-100

«OTIUYIHO»

OneHka «OTJIIMYHOY» BBICTABIISETCS CTYJEHTY, €CIIU TEOpe-
TUYECKOE COJIepKAHUE IUCLUIIMHBI OCBOEHO MOJIHOCTHIO,
0e3 npobenoB; HEOOXOAUMbIE MPAKTUYECKUE HABBIKU pa-
00TBl C OCBOEGHHBIM MaTepuajioM c(HOpMUPOBaHBI, BCe
MpeAyCMOTPEHHBIE padodeil mporpaMmMou AUCITUTUTMHBI
3a/laHUs BBIIIOJIHEHBI, KAUECTBO MX BBINOJIHEHUS OLEHEHO
YKCJIOM 0ayioB, OJM3KUM K MAKCUMAJIbHOMY.

85-76

«XOpOouIo»

OneHka «XOpouIo» BBICTABISIETCS CTYIEHTY, €CIH Teope-
TUYECKOE COJEPKAHUE TUCLUILIMHBI OCBOEHO IOJIHOCTBIO,
6e3 MmpoOesIoB; HEKOTOPbIE NPAKTUYECKUE HABBIKU PaOOThI
C OCBOCHHBIM MaTepHasioM c(hOpMUPOBAHbI HETOCTATOYHO,
BCE INpeNyCMOTpeHHbIE paboueil mporpaMmoi JIHCIUILIN-
HBI 3a/1aHUS BBIIIOJIHEHBI, KAYECTBO BBIIIOJHEHHS HU OJIHO-
r0 U3 HUX HE OLIEHEHO MUHUMAaJIbHBIM YHCJIOM 0aioB, He-
KOTOpBI€ BU/IbI 3a/1aHUI BBITIOJHEHBI C OIIMOKAMHU.

75-61

«YyHOOBJICTBOPU-
TCIIBHO»

OneHKa «yJOBIETBOPUTEIBHO» BBICTABISAETCS CTYIECHTY,
€CJIM TEOPETHUYECKOE COAEpKaHUE AUCUUILUIMHBI OCBOCHO
YaCTUYHO, HO MPOOEThl HE HOCIT CYIIECTBEHHOTO Xapak-
Tepa; HEOOXOIUMBbIC MPAKTHUYECKHE HABBIKM pPadOTHI C
OCBOEHHBIM MAaTEpHUaJIOM B OCHOBHOM C(HOPMHPOBAHBI,
OOJIBIIMHCTBO TMPEAYCMOTPEHHBIX paboyeil mporpaMMoit
JTUCIUTIINHBI YU4€OHBIX 3aJaHUN BBITIOJHEHO, HEKOTOpPHIC
13 BBHITIOJTHEHHBIX 3aaHUH COJIEPIKAT OITHOKH.




«HEYOOBJICTBOPU-
60-0 y p
TCIIBHO)»

OrneHka «HEYIOBICTBOPUTEIHLHO» BBICTABISETCS CTYJICH-
Ty, €CIH TEOPETHYECKOE COJEp)KAaHUE AUCHUIUIUHBI HE
OCBOEGHO IOJTHOCTBIO; HEOOXOIUMBIC MTPAKTUICCKUE HABBI-
KH paboThl He chOPMHUPOBAHBI, BCE TPEIYCMOTPEHHEIE pa-
0oYel MmporpaMMoi JHUCHUIUIMHBI 3aaHHs BBIITOJHEHBI C
rpyObIMH OIMOKAMH JTUOO COBCEM HE BBITIOJHEHBI, Kaue-
CTBO HMX BBINOJIHEHHS OIEHEHO YHCIIOM 0ajIoB, OJIM3KUM K
MHUHHUMAaJIbHOMY.

3a‘leTHO-3K3aMeHaHI/IOHHLIe MaTepHuaJbl

OueHouHbIe cpeacTBa ISl POMEKYTOUYHOM ATTeCTAlNH

IIpuMep KOHTPOIBLHOI padoThI Ne 1:

Bam nanbel gaHHbBIC 0 keHCKoM (epTriibHOCTH (FI), cpemHeM pa3mepe HajIoro-

BOTro BhIYeTa U3 nmopoxoanoro Hamora (Pe) B CIIA ¢ 1913 o 1984 rospl, a Takxe

nammu niepeMerHass (WW2) na nepuon BTopoid MmupoBoil BoiHbI (1939-1945) u

JaMMH TIepeMEeHHasi Ha JJOCTYIMHOCTh MpoTHBo3adaTouHbix Tabnerok (Pill) (1963-

1984). Hcnoaw3ys npemioxeHHbie qaHnHple 1 R, RStudio BeImomHuTE 3amaHus 1

OTBCTBHTC HA CIICAYIOIINC BOIIPOCHI:

1. natimure cpennee 3HadeHue Fr 3a mepuona ¢ 1913 mo 1984 (1 6amn);

2. HaillauTe cTaHgapTHOE OoTKIoOHeHue Fr 3a mepuon ¢ 1913 mo 1984 (1 6amn);

3. HalauTe cpeHee 3HaUYeHne Pe 3a moBoeHHBIH nepuoy (2 6aia);

4. Haiinute 3HaUYeHUE KodPduimenTa koppensiuuu Mexxay Fr u Pe (1 6amn);

5. onienute perpeccuto: Fry = o + f1Pes + Lo WW 2, + B3 Pilly + u,

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

5.2. Haiinute cTaHgapTHYIO OMKMOKY [ (1 Gamn);

5.3. cienaiTe BBIBOJ O CTATUCTHYECKOW 3HAUUMOCTH f3; (2 Gamn);

5.4. maiimure R® (1 6amm);

6. OLIEHUTE pEeTPECcCHIO:

FT‘t = ﬂo + ﬁlpet + ﬁzpet_l + ﬁgpet_2+ﬂ4WW2t + lBsPlllt + Uy

6.1. natimure 3HaueHue B, (1 G6amn);

6.2. cienaiiTe BBIBOA O CTATHCTUYECKOMN 3HAUUMOCTH 5, (2 Oaina);

6.3. HaiiauTe ckoppexTHpoBaHHbIi R? (1 Gamn);




6.4. navinure LRP ns Pe (2 6amna);

6.5. caenaiite BBIBOJ O cTaTcTHYecKoM 3HauuMocTu LRP s Pe (3 Gamna);

7. B perpeccuro u3 nmyHkTa (5) 106aBbTe TPEH/I:

Fry = By + B1Pes + foWW 2, + B3 Pill, + @t + u,

7.1. Hatigute 3Hauenue F; (1 6amn);

7.2. caenaiiTe BBIBOJ O CTaTUCTUYECKOM 3HAaUMMOCTH [ (1 6an);

7.3. Havinurte 3HaYeHue 5 (2 6aa);

7.4. caenaiiTe BEIBOJ O CTATHCTHICCKOM 3HAUMMOCTH 35 (2 Oama);

7.5. cnenaiTe BBIBOJ O CTATUCTHUYECKOW 3HAUUMOCTH ¢ (2 Oana);

7.6. deM oTimyaeTcs nHTepnperanus [; B 3amanmsx (5) u (7) (2 6amma)?

IIpuMep KOHTPOILHOM padoThI Ne 2:

Wcnonp3ys npemoxkeHHbie qanabie 1 R, RStudio BeImosHMTE 3amaHus U OT-
BETHTE Ha CJICAYIOIINE BOMIPOCHI:
1. ouenure cpeaHee 3Hadenue AY; (1 6amn);
2. OLIGHWUTE CTaHIAPTHOE OTKIOHEHHE AY;, BBEIpa3uTe OTBET B MPOICHTAX B TOO-
BOM ucuuciiennu (1 6amn);
3. onieaute AR(1)-monens mist AY;. Uemy paBen koddduimeHT npu mnepBoM 3a-
nasnpiBanuu (2 6amr)?
4. oTIMYaeTcs JIM MPU MEPBOM 3ama3blBaHUU KOAIMUITMEHT CTaTUCTUYECKU 3HA-
quMO OT HyJIs (2 Ganna)?
5. naitnure BIC myis AR(1)-monenu (1 6am).
6. oriernre AR(2)-momenb miast AY;. Uemy paBeH KO3(QQHUIIMEHT PpU BTOPOM 3a-
na3apiBanuu (2 6ama)?
7. oTu4aeTcs Ju ATOT KOG UITMEHT CTaTUCTUYECKU 3HAYMMO OT HyJIs (2 6aa)?
8. naiigure BIC amsa AR(2)-momenu (1 6amn).
9. smysercs ;i AR(2)-monens npennouturenabaee AR(1)-monenu (2 6aina)?
10. ouenure monenmu AR(3). Hatigure BIC (1 6amn).
11. ucnoas3ys moaenu AR(1)-AR(3) BeiOepeTe konmuyecTBO jaroB B moaenud AR

npu oMoty BIC (4 Gamna).



12. ucnions3yiite ADF-TecT asst mpoBEepKU TUMOTE3bl O HATMYUH €IMHUYHOTO KOp-
Hs B AR Monenu nis Y;. B kauecTBe anbTepHAaTUBBI PEATNOIOKUTE, UTO ¥y TPEHA-
CTAllMOHAPEH:

12.1. HaliuTe 3HAYCHUE TECTOBOM cTaTUCTUKH (3 Oaia).

12.2. Ha OCHOBaHUU TECTOBOW CTAaTUCTUKU CHAEJANTE BBIBOJ O CTAllMOHAPHOCTH (3

Oama).

IIpuMep KOHTPOJILHOM padoThl Ne 3:

Bam naHbl gaHHBIE O €XeMeCcA4YHOM pocte (pa3Huue JorapupmMoB) MUHU-
MaJIbHOM 3apaboTHOM MmiaTel (Mwage), cpeaHel 3apaboTHOM 1iaTel (gwage in) u
3aHATOCTH (gemp_iNn) B OJHOM M3 OTpaciiell MPOMBIIIJICHHOCTH U MHICKCE MOTpe-
outensckux meH (gpci) B CIIA 3a nepuon ¢ 1947 o 1997 rojpr.

1. olenute perpeccuto: gwage_in, = o + frgmwage; + frgpci + u;

1.1. naiimute 3Hauenue [, (1 6amwn)

1.2. maiite uaTepnperanuio £ (2 6ana)

1.3. cratucTruecku 3Ha4nM Jim B, Ha 5% ypoBHe? (2 Gasta)

2. no6aBbTE B MOJICJIb, OlICHEHHYIO B myHKTe (1), ¢ 1 mo 12 naru.

2.1. naiinure 3Ha4eHue B, (2 Gamra)

2.2. maiite uHTEepNpeTanuio £, (2 6anna)

2.3. cTaTucTHYECKH 3HAa4YMM Jin B, Ha 5% ypoBHe? (2 Gaa)

2.4. Hy>xHO Ji OBIJIO BKITFOUYATH JIATH B MOJICITB JUTSI OTICHKH JIOJITOCPOYHOTO (-
(dhexTa MUHUMAaIBLHOM 3apab0THOM TIaThl HA POCT 3apabOTHOM 1IaTe B oTpaciu?
O6ocnytiTe otBeT (3 Oaia).

3. OIIEHUTE perpeccuro: gemp_in; = [, + frgmwage; + B, gpci; + u;

3.1. Bemomanute TecT Ha AR(1) ommoboxk:

3.1.1. yemy paBHO p? (2 Gara)

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

3.1.3. caemaiite 3aKIIOYEHUE O HATMYMHN CEPUMHON KOppemsiuy ommook (2 6ar-
Ja).

3.2. momyuute HAC omuoku.



3.2.1. uemy paBHas HAC ommbka myist gmwage? (2 6anna)

3.2.2. crangapTHas omuoka 1t gmwage oonpine win merbire HAC ommoku? (1
OaJt)

3.4. BemmonHuTe TecT bpoiima-Ilarana:

3.4.1. yeMmy paBHa TeCTOBas CTaTUCTHKA (2 Oaia)

3.4.2. cnenaiiTe BBIBOJ O T€TEPOCKETACTUYHOCTH OIMIMOOK (2 Oasia).

I[Ipumep KOHTPOIbHOH padoThl Ne 4:

Wcnonp3yst npemnoxkeHnple qanabie U R, RStudio BemosnHuTe 3amanus u oT-
BETHTE HA CJIEAYIOLINE BOIIPOCHI:
1. onennre AR(1)-monens mist AY;. Uemy paBen ko3dduimeHT npu mnepBoM 3a-
na3aeiBanuu (1 6amr)?
2. OTIIMYAETCS JIM MPHU HEPBOM 3aIla3bIBaHUHU KOA3()(UIMEHT CTATUCTUYECKU 3HA-
9UMO OT HyJIs (2 6amn)?
3. nariqute BIC mns AR(1)-monenwm (2 6amm)?

4. ouenuth Moneiab ADL(1,4) nns AY;, ucnionb3ys aru AX; B Ka4eCTBE JTOMOJTHH-

TeTBHBIX perpeccopoB. Hackombko cuiibHO m3Menmcs R2 B moxenu ADL(1,4) mo
cpaBHenuto ¢ AR(1)? (4 6ana)

5. SIBasiercs m 3HaumMMoun F-cratuctuka Tecta ['peliHpkepa Ha MPUYUHHOCTH? (4
Oaia)

6.IToctpoiiTe mceBaoBHEBBIOOpOUHBIe MPOrHO3bl 0 AR(1) mozenu ¢ 1 kBapraia
1989 rona. [IpuBenuTe nepBbie 4 MPOTrHO3HBIC 3HAUCHHMS. (3 Oasa)

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

8. INoctpoiite nceBnoBHEBBIOOPOUHBIC MPOrHo3bl Mo ADL(1,4) momenu ¢ 1 kBap-
tana 1989 roga. [Ipuseaute nepsoie 4 mporuo3Hbie 3HaueHus. (3 Oasa)

9. Berunciaure RMSS s ADL(1,4) monenu. (3 6ana)



