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ABSTRACT

Master’s degree in 38.04.01 Economics.
Master’s Program: Firm and Project Economics
Course title: Econometrics 2
Basic (variable) part of Block 2, 4 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 Econometrics 1.
Basic skills for working with computers and spread sheets (e.g. Excel) are also re-
quired.
Learning outcomes:
professional competences (SPC):
- ability to analyze various data sources and to use them for economical esti-
mations (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=chamo:846629&theme=FEFU

4. Orlov A.l. EHkonometrika [Econometrics]. - Moscow: Internet-Universitet
Informacionnyh Tekhnologij (INTU), 2016. — 677 p. (rus). - Access:
http://lib.dvfu.ru:8080/lib/item?id=1PRbooks:IPRbooks-52168&theme=FEFU

5. Stok, D., Uotson, M. Vvedenie v ehkonometriku : uchebnik po ehkonomich-

eskim napravleniyam i special’nostyam vuzov [Introduction to Econometrics: a text-
book on economic areas and specialties of universities] / Dzhejms Stok, Mark Uot-
son; per. s angl. M. YU. Turuncevoj. — Moscow: Delo, 2015. - 835 p. (rus). - Access:
http://lib.dvfu.ru:8080/lib/item?id=chamo:846619&theme=FEFU

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

Form of final control: exam
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AHHOTauMs K pado4eil mporpaMMe JUCHUTLINHBI

«IKOHOMETPHKA 2

Y4eOHbIil Kypc « DKOHOMETpUKa 2» MpeAHa3HAueH JJIs CTY/IEHTOB HalpaBJie-
Hus noarotoBku 38.04.01 DxoHOMMKA, Marucrepckas mporpamma «KOHOMHKA
(bupPMBI 1 IPOESKTOBY.

JucuunnuHa « DKOHOMETpUKaA 2» BKIIIOUEHA B COCTaB 00s3aTEeIbHBIX IUCIH-
IJTMH BApUATUBHOM YacTH OJi0Ka «J{UCIUTUIMHBIL (MOJTYJIN)».

OO61mast TpyJI0eMKOCTh JTUCIMIUIMHBI COCTaBIsieT 4 3aueTHble enuHulbl, 144
yaca. Y4eOHbIM IJIAaHOM 110 JaHHON CHEUATIbHOCTH IPEyCMOTPEHBI JIEKIIMOHHBIE
3ansaTus (30 yacoB), mpaktuyeckue 3aHsATus (30 yacoB, B TOM YKCIIE C UCIIOJIb30Ba-
HueM MAO 18 yacoB), nabopaTopHubie 3aHaTus (12 9acoB), caMOCTOSITENIbHAS pa-
6ota (72 yaca, B ToM uuciie 36 4acoB Ha MOJATOTOBKY K dK3aMeHy). [ucnurmuna
peanusyercs Ha 1 Kypce Bo 2 ceMecTpe.

Jucuurnnraa «OKOHOMETPHKA 2» OCHOBBIBACTCS HA 3HAHUSAX AUCHMIUIMH
«IKoHOMeTpHKa 1», «KpuTnueckoe 1 NpOEKTHOE MBIIUIEHHE, « MUKPOIKOHOMHKA
(MpOoABUHYTHIA KypC)» U MO3BOJISIET MOATOTOBUTH CTYJ€HTA K HAyYHO-UCCIIEI0Ba-
TEJIBCKOM padoTe, MPOEKTHOMN AeATENbHOCTH, MPOXOXKACHUIO MPOU3BOJCTBEHHON 1
PEIAUIUIOMHON MPAKTHUK, BbINOJIHEHUIO BKP.

ConeprkaHre TMCIMIUIMHBI OXBAaThIBAET CIEAYIOIINI KPyT BOIIPOCOB: IPUPOJA
BPEMEHHBIX PSJIOB, UX CBOWCTBA; aBTOKOPPENIALMS; aBTOPETPECCUU; aBTOPETPECCH-
OHHBIE MOJEJIH C PACIIPEAECIECHHBIMU JIATAMH; CTALIMIOHAPHOCTH; MHOKECTBEHHAs pe-
rpeccusi BpeMEHHBIX PSIJIOB; TECTUPOBAHUE MPUUMHHOCTH 10 ['peiinmkepy; uadop-
MallMOHHBIE KPUTEPUH W BBIOOP TIIYOMHBI 3ara3/iblBaHMs; HECTAIMOHAPHOCTH U
TpeHbl; TecT Juku-Pyiepa; HECTAlIMOHAPHOCTh U CTPYKTYPHBIE CIBUTU; TECTH-
pOBaHME CTPYKTYPHBIX CIBUIOB; OLICHKA JUHAMHYECKOIO MPUYMHHOTO BIIUSHUSI,
CTporasi ¥ HeCTporasi 3K30r€éHHOCTh; CTaH/IapTHBIE OIIMOKH, SBIISIOIIMECS COCTOS-
TEJIbHBIMU TMPU HAJMYUKM reTepockeaacTudyHocTd u  aBTokoppemsiuun (HAC);
onienka ADL Mopeneit; 00001meHHbIN MeTOJ, HauMeHbInX KBajapatoB (GLS) u
FGLS.

eab — MOATOTOBKA CTYAEHTOB K MPUKIATHBIM HCCIEIOBAHUSM B 00JIaCTH

SKOHOMHKH, IPEANOJIAralolliM OLICHUBAHUE MTapaMeTpax perpecCUOHHbBIX MOJIeNen



U TECTUPOBAHUE TUNOTE3 00 UX 3HAUCHUSX, a TAK)KE YTCHUIO U TOHUMAaHUIO (MHTEp-
MpeTalun) CIeualbHOU JIUTePaTyphl, BKIIOYAIOUIEH pe3yiabTaThl dIMIUPUUECKUX
UCCJIEIOBAHUM B OOIIECTBEHHBIX HAyKaX.

3apaum:

® [I03HAKOMHUTH C OLIEHKOW MapaMETPOB PErPECCHOHHON MOJEIU METOAOM
HauMeHblX kBaapatoB (MHK) u TectupoBanuem runores o 3Ha4CHUAX ITUX Ta-
paMeTpoB, C HEOOXOAMMBIMH IIPEANOCHUIKAMU U OTPAHUYEHUSIMH 3TOTO METO/1a TIPU
WCIIOJIb30BaHUY BPEMEHHBIX PSIOB;

e cdopmupoBath HaBbiku npuMeHenns MHK nmist TectupoBanus runores B
IMIMPUYECKUX HCCIEAOBAHUAX B HIKOHOMHUKE U JPYIMX OOILIECTBEHHBIX HAYKAX C
WCIIOJIb30BaHUEM BPEMEHHBIX PAJIOB;

e chopMHpPOBAaTh HABBIKM HWHTEPHPETAUMU MOIYUYEHHBIX pPE3YJIbTaTOB
OLICHKH ITAPaMETPOB MOJIENIEH U UX TECTUPOBAHUS, A TAKKE IOHUMaHUS BO3MOKHO-
crer n orpannueHnil npumenenns MHK npu ncnosib30BaHny BpEMEHHBIX PSZIOB.

JInst yCnemrHoro M3y4eHsl JUCHUIUIUHBL ««DKOHOMETpUKa 2» y oOyuyaro-
HIMXCS TOJKHBI OBITh CPOPMHUPOBAHBI CIIETYIOUIUE MTPEABAPUTEIbHBIE KOMIIETEH-
WU

e yMeHue ObICTPO OCBaMBaTh HOBBIE MPEAMETHBIE 00JIACTH, BBIABIATH IPOTHU-
BOpeuHs, MpoOJeMbl U BbIpA0ATHIBATH AJIbTEPHATUBHBIE BAPUAHTHI UX PELICHUS;

® CIIOCOOHOCTH K a0CTPAKTHOMY MBIIUICHUIO, aHAJIN3Y, CUHTE3Y;

® TOTOBHOCTh K KOMMYHHKAIIMU B YCTHOW U MUCbMEHHOU (hOpMax Ha PyCCKOM
Y MHOCTPAHHOM $I3bIKaX JUIsl peLIeHus 3a/1a4 Npo(hecCUOHAIBHON 1eATeNbHOCTH;

® CIIOCOOHOCTh TMPEACTABIATh PE3YyJbTaThl MNPOBEIECHHOTO HCCIEI0BAHUS
HAay4YHOMY COOOILIECTBY B BUJI€ CTAThU WJIM JIOKJIAJA.

B pe3ynbrare nuzydeHus 1aHHOM IUCHUILIMHBI y 00yYaromuxcst popMUPYIOTCS

cleayroIre mpodeccuoHaaIbHbIe KOMIETEHIIUU (3JIEMEHTHI KOMITETEHITUH ).

Koa u ¢popmynupoBka komie- dranbl (OPMUPOBAHUS KOMIIETEHIIUU
TEHUHMHU

METO/Ibl PETPECCUOHHOTO AHAIN3a, B T.4. MO-
JIeU TIapHOU U MHO>KECTBEHHOM pErpeccuy,
MHK, ero npearnocsuiku 1 OrpaHUYEeHUS
IIPU UCIIOJIE30BAaHUU BPEMEHHBIX PSAIOB

ITK-11 - crtocoOHOCTh aHAIN3U-
pOBaTh U MCMONB30BaTh pa3iny- | 3HACT
HBIE UICTOYHUKU WHPOPMAITUU
JUTSI TIPOBEJICHUST SKOHOMMYE-
CKHX pacdeToB Vmeer

OLICHUBATh MOJEJIM ITAPHOM U MHOKECTBEH-
Hol perpeccun MHK, nHTepnipeTupoBarth




pe3yJIbTaThl PErPECCUIA, TECTUPOBAThH TUIIO-
TE3bI C UCIIOJIb30BAaHUEM BPEMEHHBIX PALOB

METOJaMHU PErpeCCHUOHHOI'O aHaln3a Bpe-
BH&HGGT MCHHBIX pAIO0B JJId IMTPOBCACHUA 9KOHOMNYC-
CKHX pacd€ToB

METO/Ibl PETPECCUOHHOr0 aHAJIN3a, B T.4Y. MO-
JleTIn MHOKeCTBeHHOU perpeccun, MHK,
€ro MPEANOChUIKM U OTPAaHUYCHUS TIPU UC-

TIK-12 - ciocoGHOCTS CO- [10JIb30BAHUN BPEMEHHBIX PSIIOB
CTaBJIATH POTHO3 OCHOBHBIX CO-

MUAIBHO-)KOHOMUYECKHUX ITOKa-
3arenel JesATeIbHOCTH Mpe/l-

NPUATHS, OTPACIIH, PETHOHA U
>KOHOMHKH B LIEIOM METOJIaMH PErPECCHOHHOIO aHaIN3a Bpe-

MCHHBIX pAI0B JJId MTPOBECACHUA 9KOHOMNYC-

3Haer

JlaBaTh OIEHKY TOYE€YHBIM U HHTEPBAJIbHBIM
Ywmeer 3HAYEHUAM 3aBUCUMOW MIEPEMEHHOM HA OC-
HoBe MHK o1ieHOK perpeccuoHHON MoAeIn

Bianeer
CKHX pacyeToB U (OPMUPOBAHUS TPOTHO3-
HBIX OLIEHOK
METO/Ibl PETPECCHOHHOTO aHAJIN3a, B T.4. MO-
3naer JleTId MHOKeCTBeHHOM perpeccun, MHK,
[IK-13 — criocoBHOCTE HC- €ro MPEeANOChUIKH U OTPAHUYEHHUS TIPU UC-
[0JIb30BaTh COBPEMEHHBIE Me- MI0JIb30BAaHUU BPEMEHHBIX PSAJIOB
TOJbI U UHCTPYMEHTHI UCCIIE0- BBIOPATH CTICM(UKAIIINIO MOJIETTH U METO]T
BAaHMS COLUATILHO-DKOHOMMYE- Veer OLICHUBAHMSI, OLEHUTD [TapaMeTPbl U BBIOJI-
CKHUX MPOLIECCOB, CPABHUTEIIb- HUTb TECTHI, 1aTh UX UHTEPIPETALIUIO C UC-
HOTO aHaJIM3a HallMOHAJIbHBIX MI0JIb30BAaHUEM BPEMEHHBIX PSAJIOB

MOJIEJICH SKOHOMUKH METOZIaMH PErPECCHOHHOIO aHAIM3a Bpe-

BJIaI[CGT MCHHBIX pAAO0B JJId ITPOBECACHUA 9 KOHOMHNYC-
CKHUX pacucTOB

Jlnst hopMHUpOBaHUS BBINICYKa3aHHBIX KOMIIETCHIIMM B paMKax JUCITUTIIMHBI
«IOKOHOMETpPHKA 2» MPUMEHSIOTCS CIEAYIONINE METO/bl AKTUBHOTO/ MHTEPAKTHB-
HOTO 00yueHus: pa30op KeWCOB Ha MPAKTUUECKUX 3aHATHUIX U TaOOpaTOPHBIX pabo-

Tax.



|. CTPYKTYPA U COAEPXKAHUE TEOPETUYECKOM YACTHU KYPCA

Jleknnonnbie 3ausitus (30 yacoB)

Tema 1. BBeneHue B 3KOHOMeTPHUYECKHIT aHAJIN3 BPpeMeHHBIX psiioB (6
qyaca).

Bpemennsie psajsl (time series data) - uX CTpyKTypa, CBONCTBA U OTpaHUYCHHUS,
JUISL pELLICHUS] KaKKMX 3a]1a4 OHH UCIIOIB3YIOTCS. [[puMepsl perpecCHOHHBIX MOIEIIEN
BPEMEHHBIX psoB. CTaTUcTHYeCKWe MojJenau. Monaeau ¢ KOHEYHBIM YHCIOM
pacnpenenennbix saroB (FDL). Oddexr Bo3nelcTBUS U TOJTOCPOYHBIN
MYJIbTUILTUKATOP.

[Ipennoceuiku Knaccuueckoit Jluneitnot Mogenun (CLM, KIJIM) nns
BpEMEHHBIX psAnoB. JluHeliHOcTh B mapamerpax. OTCyTCTBHE  MOJIHOM
KOJUTMHEApHOCTHU. PaBeHCTBO HYIIIO yCIOBHOTO cpeiHero omunoku. Cpoiictea MHK-
OIICHOK MPH BBITIOJTHEHUN KJIACCUUYECKUX MPEANOCHUIOK IS BPEMEHHBIX DPSIOB.
Hecmemennocts. [ucnepcuss MHK-onenok u Tteopema ['aycca-Mapkosa.
['omockenactnyHocTh.  OTCYTCTBHE  CcepUilHOM  Koppemsauuu. BpiOopouHas
nucriepcust MHK-onenok. HecMeneHHOCTh o1ieHOK aucnepcuu omuook. Teopema
I'aycca-MapkoBa. HopmanbHOCTE. CTAaTUCTUYECKHN BBIBOJ NPU BBINOJIHEHUH
npeanocbutok KJIM.

OyHkimoHabHbIe QopMbl perpeccuid. [lammu (OMHapHBIE) MEpEMEHHBIE.
WNHnexcel. 3ama3apIiBaHus, IEPBbIE Pa3HOCTH, JIOTapU(MbI U TEMITbI IPUPOCTA.

TpeHasl U CE30HHOCTh. XApAaKTEPUCTUKU BPEMEHHBIX PAJNIOB, COAEPKAIIUX
TpeHa. Mcnonb30BaHWE TPEHIOBBIX IEPEMEHHBIX B PErPECCMOHHOM AaHAJIM3E.
HNHTtepriperanisi perpeccuid, BKIOYAKOIIMX TpeHA. Beruucinenuwe R2, korna

3aBUCHMaAA IICPCMCHHAA COACPKUT TPCH.

Tema 2. CTanimoHAPHOCTH H CJ1a003aBHCHMbIE BpeMeHHbIe Psijibl (8 4acoB)
CrauvoHapHbli M HECTAlMOHAPHBIA BpeMeHHblE psabl. CTauuoHapHbBIE
croxacThueckue npoueccel. KoBapuannonHas cranroHapHocTb. Caabo3aBUcHMBbIe

BPEMEHHBIE PsI/ibl, UX CBOMCTBA. ABTOPErPECCHOHBINA MPOLECC MEPBOr0 MOPSIKa



(AR(1)). Bwibopounass aBtokoppensuvonHas ¢ynkuus (ACF). Yacthas
aBTokoppensinuonHas ¢ynkuus (PACF). Mogens aBroperpeccuu mnopsiaka p
(AR(p)). Ilpomecc ckomp3smiero cpemHero rmepBoro mopsaka (MA(1)). Mogaenb
CKOJIB3AILEro CPpeAHero nopsaka (q).

Acumnrorudyeckue cBorictBa MHK-onenok. JIuHeHHOCTh mnapamMeTpoB U
cnabast 3aBUCUMOCTh. OTCYTCTBHE TMOJIHOW KOJUIMHEAPHOCTH. PaBEeHCTBO HYIIO
yCIOBHOTO  cpeaHero omuOku. Crporas 3K30reHHOCTh. OJIHOBpEMEHHas
AK30T€HHOCTb. CocrosarenbHocth  MHK  oneHok. ['oMOcKeqacTUYHOCTD.
OTtcyTcTBUE cepuilHONW Koppensiuu. AcumnroTudeckass HopmaibHocTh MHK-
OLICHOK.

Hcnonb30BaHue B perpeCCHOHHOM aHAJIN3€ BPEMEHHBIX PSAJIOB, CTAIIMOHAPHBIX
OTHOCHUTEJIBHO TpeHaa. Mcnoib30BaHNEe BHICOKOYCTOMYUBBIX (CHIIBHO 3aBHCHUMBIX )
BPEMEHHBIX PsIOB B perpecCMoHHOM aHanuie. CiydaitHoe Onyxnanue (Random
walk). CnyuaitHoe Omyxnanue ¢ apeidom. Tpanchopmanuu CUIBHO 3aBUCUMBIX
BPEMEHHBIX psiioB. [lepBbie pazHOCTU. XapaKTepUCTHUECKOE YPAaBHEHHE, MOPSIOK
WHTETPUPOBAHHOCTH, €IMHUYHBIA KOpeHb. VHTErpUpOBaHHOCTHIO MOPSIKA HOJb
(1(0)), omur (I(1)) u p (I(p)). TecTupoBanue Ha €AMHUYHBIN KOpeHb. TecT Juku-
Oynnepa (DF-test). Paciupennsiii Tect Juxku-®Oymiepa (ADF-test). Tect uku-
dynnepa AJisi BpEMEHHBIX PSIIOB, COJEPKAIIUX TPEHI.

Jloxnsie perpeccun. KoHurerpanus BpEMEHHBIX PAJIOB. DHrenb-I pelHmkep
tecT (Engle-Granger test). Moenu KoppeKiuu oumooK.

JIMHaMUYECKH TOJIHBIE MOJIEIM W OTCYTCTBHE CEPUHUHOM KOPPEISIINM.

HOCJIGI[OBaTGJ'IbHaH OK30I'CHHOCTB.

Tema 3. CepuiiHass Koppeasiiusi W TeTePOCKEJACTUYHOCTh B
PerpecCHOHHOM aHAJIN3e BpeMEHHBIX PsiioB (8 yacoB)

Cpoiictea ~MHK-oueHok  npu  cepuilHOM  KOppENsIIMM  OIIHOOK.
HecMmeneHHOCTh U COCTOSTENbHOCTh. DPPEKTUBHOCTD U CTATUCTUYECKUE BHIBO/IBI.
KauectBo mnoaronku. CepuiiHasg Koppensiuus B MOJEISAX C JAarupoBaHHOMN

3aBUCUMOM IIEPEMEHHOM.



TectupoBanue cepuitHOM Koppemsuuu. t-tect Ha AR(1) cepuitHyto
KOPpEJSLIMI0O TIPU CTPOro 3K30T€HHBIX perpeccopax. Tect [lapbuna-YorcaHa.
TectupoBanrie Ha AR(1) cepuiiHyr0 KOppeSIIUI0O TPU OTCYTCTBUU CTPOTO
HK30TE€HHBIX perpeccopoB. TecTupoBaHue CEpUiTHON KOppemsiiuu 00jiee BHICOKOTO
nopsinka. Tect bpoitma-T'ondpu (Breusch-Godfrey) Ha cepuiinyio Koppensiuio
AR(p).

Koppekuuss s cepuilHOM  KOppensiuuhd CO  CTPOro  AK30T€HHBIMU
perpeccopamu. [lomyuenne BLUE (Best Linear Unbiased Estimator) B AR(1)
mozaenu. OMHK-onenka (GLS). Hepeanuzyembrit OMHK u peanuzyembrit OMHK
(FGLS). Ouenxku peanuzyemoro OMHK (FGLS). Cochrane-Orcutt onienku. Prais-
Winsten onenku. Cpasaenue MHK 1 OMHK ouenok. Koppekuus st cepuitHoi
KOPPEJISLIAYA BBICOKUX TOPSIKOB.

Craructuueckuit BbiBoA nocie MHK ¢ ncnosb30BaHMEM YCTOMYHMBBIX K
CEepUIHON KOPPEISUUU OUIMOOK. Y CTOMYMBBIE K CEPUMHON KOPPENALHMH OIINOKH
(HAC).  VYcroiuuBble Kk  cepuilHOM  koppemsiiiuu t-  uW F-TecThl
['eTepockeacTUYHOCT B MOJENSIX  BpPEMEHHBIX psAaoB. TectupoBaHue
reTepOCKEIaCTUYHOCTH. ABTOPETPECCHOHHAsA YCJIOBHAs TIe€TEPOCKEAACTUYHOCTH
(ARCH). TlocnenctBuss ARCH gns  cratudeckux — Mojeied, Mojenei
pacrpeneneHHbix JaroB M auHamudecknx mopener. OMHK mpounenypa nmos

CEpUNHON KOPPEIISIIAN U T€TEPOCKETACTUYHOCTH.

Tema 4. OcHOBBI NPOTrHO3MPOBAHMS HA OCHOBE pPerpecCHOHHBIX MoOJeJIei
(8 wacos).

Tunel perpeccMOHHBIX MOJIENIEH MCMIOJIb3YEMbIX [UIsl MPOTHO3MPOBAHUA.
besyciioBHOE 1 ycin0BHOE nporHo3upoBanue. [Iporno3usie 3Hauenus. [Iporao3el u
npeicKa3aHHble 3HaueHHe. BHyTpeBbIOOpOUHbIE U BHEBBIOPOUHBIE HAOIIOACHUS.
[IceB1OBHEBBIOOPOUYHOE MPOrHO3UPOBAHKE. TOUEUHBIE U MUHTEPBAJIbHBIE TIPOTHO3BI.
Omubxu MPOTHO3UPOBAHUSI. RMSS. CpenHekBaipaTuyHas omuoKa

nporuo3upoBanus MSFE.



ARIMA-monenu. Ilponenypa  bokca—/[xenkunca. MudbopmannoHHbIe
KpUTEpUHM W  BbIOOp TiyOMHBI 3ama3gbiBanus. OnpeneneHuss  Mopsiaka
aBTroperpeccuu. Ilonxon Ha ocHoBe F-cratuctuku. MHpOpMaLMOHHBIA KpUTEpU
Axaunke AIC. Undopmanmonnsiit kpurepuit llsapua (SIC, BIC).

MHo>kecTBeHHas perpeccus BpEMEHHBIX PSA0B. ABTOPETPECCUOHHBIE MOJIETIH
C pacupenesieHHbIMM JIaraMHd. [eCTHpOBAaHME NPUYMHHOCTH IO ['pennHmxepy.
BoiOop miMHBI Jlara B PErpeccHMd BPEMEHHBIX PSAJOB C MHOKECTBEHHBIMU

perpeccopamm.

Il. CTPYKTYPA U COJAEPXKAHUE MPAKTUYECKOH YACTHU KYPCA
IpakTuyeckue 3ansatus (30 yacoB, B ToM yncie 18 yacoB ¢ ncnoab3oBaHueM
METOH0B AKTHBHOI0 00y4YeHHs)

3anstue 1. ®yHkuuonajibHble GopMbI perpeccuii BpeMeHHbIX pPsaoB (6
YacoB)

MeToa AKTHBHOTO / MHTEPAKTHBHOIO 00y4yeHHsi — pa3oop keiicoB (5
YacoB)

1. Onenka Mopenel C HCHOJIB30BaHUEM (PUKTUBHOW TEPEMEHHOM st
NeproJia BPEMEHHU.

2. FDL wmopgenei, KpaTKOCPOYHOM W JOJATOCPOYHON DIACTHYHOCTH
(MyJIBTUILTUKATOPOB), UX UHTEPIPETALIHSL.

3. Ucnonp30BaHnE S3KOHOMUYECKUX HUHJIEKCOB B PETPECCUOHHBIX MOJEIISX.

4. Y4er TpEeHIOB B PErPECCHOHHBIX MOJENSIX BPEMEHHBIX PSIOB M HX
WHTEpHpETALHS.

5. Y4er Ce30HHOCTH B PErPECCUOHHBIX MOJECISAX BPEMEHHBIX PsJOB U UX
WHTEpHpETaLHS.

3ansitue 2. CTanMoHApPHbIE W HeCTALIMOHAPHBbIE BpeMeHHbIe psiabl (6
YacoB)

1. CranuoHapHOCTb.

2. AR(p) u MA(Q) monenu.

3. Astokoppernsinontoi ¢pyukimn (ACF).



4. YactHas aBrokoppeisiiinonnas pyukuus (PACF).

5. ARMA(p,q)

6. CayuaitHoe Omyxnmanue (Random walk). Cnydaiinoe OmyxmaHue c
npeidom.

3anstue 3. TecTupoBanue cranimoHapHocTH (6 YacoB)

MeToa aKTHBHOTO0 / MHTEPAKTHBHOIO 00y4yeHusi — pa3dop keiicoB (5
4acoB)

1. MaTerpupoBannocthio mopsiaka Houtb (1(0)), omun (1(1)) u p (1(p)).

2. Tect uku-®dynnepa: mporeaypa 1 HHTEpIpETaIus.

3.Pactmpennsriii rect Juku-dymnnepa.

4. Tect Auku-®ynnepa 11 BpEMEHHBIX PSAA0B, COAEPKALIUX TPEH/.

5. PerpeccuonHnsie Mojienu niepBbix pasnocrei (FD).

6. PerpeccnoHHbIe MOJIe)H TIEPBBIX BTOPBIX pasHocTei (SD).

3ansrtue 4. TecTupoBaHue HA CEPUITHYIO KOPPEJSIIUIO B perpecCHOHHOM
aHaJIu3e BpeMeHHbIX psijioB (6 4acoB)

MeToa aKTHBHOIO / HHTEPAKTHBHOIO 00y4deHHsi — pa3oop keiicoB (6
YacoB)

1. t-tect Ha AR(l) cepuiiHyl0 KOppENSLMIO HPH CTPOrO 3K30TCHHBIX
perpeccopax. 2. Tect lapbuna-YoTtcana.

3. TectupoBanue Ha AR(1) cepuitHyt0 KOppemsIrI0 MpU OTCYTCTBUU CTPOTO
HK30TE€HHBIX PErPECCOPOB.

4. TectupoBaHUE CEPUINHON KOPPEIALUU 00Jiee BHICOKOTO TIOPSIKA.

5. Tect bpoitma-I'ondpu: mpouenypa u uHTEpIpeTALIUS

3ansitue 5. OCHOBbI NPOrHO3MPOBAHUSI HA OCHOBE perpecCHOHHbIX
mozaeeii (6 yacos)

1. be3ycnoBHOE MPOTHO3UPOBAHUE: NPOTHO3HBIE 3HAYECHMS, OUIMOKHU
MPOTHO3a, HUHTEPBAJIbHbBIE TTPOTHO3BI.

2. YcnoBHOE MPOTHO3UPOBAHKE: MPOTHO3HBIE 3HAYCHHUSI, OIIMOKHU MPOTHO34,
MHTEPBaJIbHbIEC IPOTHO3BI.

3. ITporno3upoBanue ¢ ARIMA monensimu



4. Ilporno3upoBanue ¢ ucnonbzoBanueM ADL-moneneid.

JlaboparopHsblie padoThl (12 4yacoB, B TOM 4ucJje S 4aCOB € UCIOJIb30-
BAHHEM METOA0B AKTUBHOI0 00y4YeHHUA)

Jladoparopnasi pab6ora Ne 1. IIpunuunsl padorsl B R ¢ BpeMeHHbIMHI
psigamu (1 yac)

1. YreHue qaHHBIX BPEMEHHOTO psiia

2. Pabota ¢ matamu B R

4. I'paduueckoe npeacTaBIeHUE BPEMEHHBIX PSIOB.

5. ba3zoBble nelicTBUS ¢ BpeMEHHBIMU psagamMu B R

JlaGopaTtopHass padora Ne 2. dyHKUHOHAJIbHBIE (OpPMBI perpeccui
BPEMEHHBIX pPAI0B (2 yaca)

MeToa aKTUBHOTO / HHTEPAKTHBHOI'0 00y4yeHusi — pa3oop keiicos (1
qyac)

1. OueHka perpeccCuoOHHbBIX MOJIENIEH HA OCHOBE BPEMEHHBIX PSJIOB

2. OmeHka MoOJened ¢ WCHOJIb30BaHUEM (UKTHBHOW IEPEMEHHON s
NIEPUOJIa BPEMEHU.

3. Ouenka FDL mopneneii, KpaTKOCPOYHOW M JOJATOCPOYHOM 37IaCTUYHOCTH
(MyJIBTUTUIMKATOPOB).

4. Ucnonb30BaHrEe SKOHOMUYECKUX UHJEKCOB B PErPECCUOHHBIX MOEIIAX

JlabopaTtopnass padora Ne 3. Y4yer TpPeHAOB M CE30HHOCTH B
perpeccMoOHHbIX MoJeJsax (2 yaca)

MeToa aKTHBHOI0 / HHTEPAKTHBHOTI'O 00y4eHuUsi — pa3oop keiicos (1
qyac)

1. OueHka perpecCHOHHBIX MOJEJEH, BKIIOYAIOIIUX JIUHEHHBIE TPEHIBI;
WMHTEpHpeTalus pe3yiabTaToB. /leTpenarupoBanue.

2. O11eHKa perpecCuOHHBIX MOJIENEH, BKIIOYAIOIIUX KBaIpaTUUHbIE TPEH/IbI;
UHTEpHpETalrs pe3yabTaToB.

3. OueHka pEerpecCHOHHBIX MOJENEH, BKIIOYAIOIIUX SKCIOHEHIUAIbHBIE

TPEH/Ibl; HHTEPIIPETALUS PE3YJIbTATOB.



4. O11eHKa pErpecCUOHHbBIX MO/JIENEH, BKIIOYAIOLUX CE30HHbIE KOMITIOHEHTHI;
MHTEPIIPETALNs pE3yJIbTaTOB.

5. OueHka perpecCHOHHBIX MOJENEH, BKIIOYAIOIMNUX TPEHJI U CE€30HHOCTH;
MHTEPIIPETAlHNs pe3yJIbTaTOB.

JlaGopaTtopnass paGora Ne 4. TecTrupoBaHue CTAIMOHAPHOCTH H
ci1a003aBuCcHMbIe BpeMeHHbIe psibl (3 yaca)

MeToa AKTHBHOIO / HHTEPAKTHBHOTO 00y4eHHUsI — pa3oop KeiicoB (2
yaca)

1. Ouenka BoIOOpouHON aBTOKOppessuuoHHol ¢Gyukuuu (ACF) u yactHoi
aBTokoppessimonHoil ¢ynkuuu (PACF) BpeMeHHBIX pPSIOB; HMHTEpIIpETAIUs
pE3yIbTaTOB.

2. Ouenka AR(1) Moienu BpeMEHHBIX PSIOB; HHTEPIIPETAIMS PE3yJIbTaTOB.

3. Tect uku-@ymepa: mporenypa u HHTEPIpETans

4. Pactmupennsiid tect Juku-Oymepa.

5. Tect luku-®yiepa st BpeMEHHBIX PSIIOB, COAECPKAIIUX TPEHI.

6. OIleHKa perpecCMOHHBIX Mojeneld TepBbIX  pasHocter  (FD);
WHTEpIIpETalns pe3yJIbTaToOB.

7. Jo6aBnenue tpenaa B FD-Mozaens; unTepnpeTanus pe3yJibTaToB.

8. OIleHKa perpecCMOHHBIX MOJele BTOpbIX  pasHocted  (SD);
WHTEpIIpETalus pe3yJIbTaToB.

JlaGopatopnass padora Ne 5. CepuiiHag  Koppeasiuuss H
reTepocKeIaCTHYHOCTh B PErpecCHOHHOM aHa/In3e BpeMEHHBIX pPsijioB (2 yaca)

MeToa aKTHBHOI0 / HHTEPAKTHBHOTI'O 00y4eHuUsi — pa3oop keiicos (1
qyac)

1. Tect Jlapbuna-YoTcaHna: mpoieaypa U MHTepIpeTaIvsl

2. Tect bpoitma-I'oadpu: npouenypa u UHTEpHpETALUS

3. Ilomyyenue Cochrane-Orcutt orieHOK

4. IMonyuenwue Prais-Winsten orieHKu

5. [lonyuenue u ucnonnzoBanue HAC ommooxk.

JlaGopaTtopnasi padora Ne 6. OCHOBBI NPOTrHO3MPOBAHUSI HA OCHOBE



perpeccMoOHHBIX MojieJeil (2 yaca)

1. IIpouenypa bokca—/I)xeHkuHca: uaeHTUPUKAIKSA, OLIEHUBAHUE MOJIETH U
IIPOBEPKA €€ aJIEKBaTHOCTH, IPOTHO3UPOBAHUE.

2. IlporHo3upoBanue c wucnoib3oBanuem ADL-moxpenei. TectupoBanue
IIPUYUHHOCTH 110 | perHKepy.

3. ITocTpoenue rnceBao0BHEBBIOOPOIHBIX MPOTHO30B. O1ienka RMSS n MSFE.

HOCTpOGHI/Ie HHTCPBAJIBHBIX IIPOTHO30B.

I1l.  YYEBHO-METOAUYECKOE OBECIIEYEHHUE
CAMOCTOSATEJBHOMN PABOTHI OBYUAIOIIIUXCSI
VYyebHo-MeToanuecKkoe 0OecredeHue CaMOCTOSATENIbHOW paboThl 00ydaro-
MIMXCS M0 JUCUUIUIMHE «DKOHOMETpUKa 2» mpenacrtaBieHo B [lpunoxenun 1 u
BKJIFOYAET B ceO4:
TUTaH-Tpa(UK BHIMOJIHEHUS CAMOCTOSITENIFHOM pabOTHI MO AUCIUILINHE, B TOM
YHClie IPUMEPHbIE HOPMBI BPEMEHH Ha BBITIOJHEHHE 110 KaXXIOMY 3a/1aHUIO;
XapaKTEPUCTHUKA 3aJJaHUI JJI1 CAMOCTOSITENIbHON PabOThl 00YYaIOIIUXCS U Me-

TOAUYCCKHUC PCKOMCHAAINH 110 UX BBIIIOJIHCHHUIO.

IV. KOHTPOJIb JOCTUXXEHUS IIEJENA KYPCA

Ne|  Kontponupyemsle pa3nenst / Konp! 1 sTarsl OreHouHbIE CPECTBA
n/ TEMBI JUCLIUILINHBI (bopmupoBaHus TeKyIIHii IPOMEKYTOU
i KOMIIETEHIHH KOHTPOJIb Hast
aTTecTauus
. 3HAET mp2-1
1 BBeneHne B 9KOHOMETPHUYECKHIA MK-11 | ymeer [IP2-1
aHaJIu3 BPEMEHHBIX PS/I0B
BJIAJIEET I1P2-1
3HaeT I1P2-2
2 |Spmmonsprocty b | s [yueer | TIP3
p PAABE BIIAZEET IP2-2 PenrtuHroBeie
CepuiiHasi KOPPEISIHUS U TETePO- sHaeT 11P2-3 MEPOTIPHATIEA
3 | CKeTacTUYHOCTH B PErPECCHOH- [IK-13 | ymeer I1P2-3
HOM aHAJIN3€ BPEMEHHBIX PSAJIOB BJaAceT I1P2-3
OCHOBBI TPOTHO3UPOBAHMS HA 3Hact 11P2-4
4 | ocHOBE perpecCHOHHEIX MOJIE- MK-12 | ymeer 11P2-4
e BJIajgeeT 11P2-4




THoBbIE KOHTPOJIBHBIE 3aJaHUSI, METOAUYECKUE MAaTEPUAIIbL, ONPEICIISIOIINE
IPOLIETypbl OLIEHUBAHMS 3HAHHI, YMEHHUI M HABBIKOB U (UJIM) ONBITA IESITEIBHOCTH,
a Tak)Ke KpUTEPUHU U TOKas3aTesd, HEOOXOAMMBIC Uil OICHKU 3HAHUM, YMEHH,
HABBIKOB M XapaKTEPU3YIOIIME 3Talbl (OPMUPOBAHUS KOMIIETEHLUUH B IpOLIECCE

OCBOEHHSI 00pa30BaTEIbHON MPOrpaMMBl, NpeacTaBieHsbl B [Ipunoxennn 2.

V. COIACOK YYEBHOM JIUTEPATYPHI U TH®OPMAIIMOHHO-
METOIUYECKOE OGECINIEYEHHUE JUCHUIIJINHBI
OcHoBHas auTEpaTypa
(onexmponnwvie u neuammvie uzoanus)

1. Kpemep, H.IIl. DxoHoMeTpuKa [DIEKTPOHHBIN pecypc]: YU4eOHHUK ISl CTy-
nentoB By30B/ H.III. Kpemep, b.A. [Tytko. - M.: KOHUTU-AAHA, 2017. - 328 c. -
Pesxxum JAOCTYyTIA: http://lib.dvfu.ru:8080/lib/item?id=I1PRbooks:IPRbooks-
71071&theme=FEFU

2. MUKpPOIKOHOMETPHKA: METOJBI U WX MPUMEHEHUS : YUYEOHHK AJisi BY30B IO
HPKOHOMHUYECKUM HampaBlieHusM U crenuainbHocTsM Ku. 2 / 3. Konun Kamepow,
[Tpasun K. Tpusenu ; nep. ¢ aura. b. Jlememesa. — M.: [leno, 2015. - C. 525-1158.
- Pexum JIOCTyMa:

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

3. MUKpO’KOHOMETpPHKA: METOAbI U MX MPUMCHCHHS: YUYCOHUK /I BY30B IO
HPKOHOMHYECKUM HampaBlieHusM u crenuainbHocTsiM Ku. 1 / D. Koxun Kamepow,
IIpaBun K. Tpuseau ; nep. ¢ auri. b. Jlememena. — M.: [leno, 2015. - 522 c. - Pexxum
nocryma: http://lib.dvfu.ru:8080/lib/item?id=chamo:846629&theme=FEFU

4. Opnos, A.. DxonomeTpuka [DnekTponHsIi pecypc]/ A.W. Opnos. - M.: Un-
tepHeT-YHuBepcuter Undopmanumonnsix Texnonoruit (MHTYUT), 2016. - 677 c. -
Pexxum JOCTYyTIA: http://lib.dvfu.ru:8080/lib/item?id=IPRbooks:IPRbooks-
52168&theme=FEFU

5. Crok, ., Yorcon, M. BBeneHnue B 5)KOHOMETPHUKY : yU€OHUK MO SKOHOMUYE-

CKUM HaIPABJICHHSIM U CTIEIHAIBHOCTSIM BY30B / J[xeiimc Ctok, Mapk YoTcoH; miep.


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

¢ aurin. M. 1O. TypynueBoit. — M.: eno, 2015 - 835 c¢. - Pexum pgocryma:
http://lib.dvfu.ru:8080/lib/item?id=chamo:846619&theme=FEFU

6. YTkun, B.b. Oxonomerpuka / B.b. YTkuH. - 2-¢ uza. - M.: [lamkos u K, 2017.
- 564 ¢ - Pexxum moctyma: http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-
415317 &theme=FEFU

JlonoiHUTEIbHAS JIUTEepaTypa
(neuammvie u snexmponnvie uzoanus)

1. AiBazsn, C.A. DKOHOMETpHUKA - 2: MPOABUHYTHINA KypC C MPUIOKEHUSIMU B
¢dbunancax: Yuebnuk / C.A. AuiBazsH, JI. ®antaunuau. - M.: Maructp: HUL MH-
OPA-M, 2014. - 944 C. - Pexum JOCTyma:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-472607&theme=FEFU

2. bab6emko, JI.O. DkoHOMETpHKA 1 SKOHOMETPHUICCKOE MOICIIUPOBAHUE ; yUeO-
Huk / JI1.O. ba6emniko, M.I'. buu, 11.B. OpioBa. - M. : By3oBckuit yueonuk : UHOPA-
M, 2018. - 385 C. - Pexum JIOCTyMaA:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-968797&theme=FEFU

3. bopoauu, C.A. DxoHometpuka. [Ipaktukym: Yuebnoe nmocooue/ C.A. bopo-
aud. - M.: HULl UTH®PA-M, Hos. 3nanue, 2015. - 329 c. - Pexum mocryma:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-502332&theme=FEFU

4. BanentunoB, B.A Dxonomerpuka / A.B. Banentunos, - 3-¢ uza. - M.:/lam-
KOB u K, 2016. - 436 C. - Pexxum JIOCTyTIA:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-414907 &theme=FEFU

5. I'magunun, A.B. Dxonomerpuka: yue6Hoe mocooue / A.B. I'magmnun, A.H.
['epacumos, E.. I'pomoB. - Mocksa : KnoPyc, 2017. - 232 c. - Pexxum nocryna:
http://lib.dvfu.ru:8080/lib/item?id=BookRu:BookRu-926189&theme=FEFU

6. Hesexwun, B.II. TIpakTuueckas 5kOHOMETpUKa B Kelicax : yuel. mocodue /
B.I1. Hesexun, FO.B. Hesexun. - M. : U] « DPOPYM» : UHOPA-M, 2018. - 317
c. - Pexxum mocryma: http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-
767627 &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-415317&theme=FEFU
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-472607&theme=FEFU
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-968797&theme=FEFU
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-502332&theme=FEFU
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-414907&theme=FEFU
http://lib.dvfu.ru:8080/lib/item?id=BookRu:BookRu-926189&theme=FEFU
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-767627&theme=FEFU
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-767627&theme=FEFU

7. Huopoxkuna, JI.1. DxoHOMeTpHKa : TEOpUS U MpaKTHKa : y4eod. mocodue /
JIL.LN. Husopoxxkuna, C.B. ApxenoBckui, E.I1. Kokuna. - M. : PUOP : UTHOPA-M,
2018. - 207 c. - Pexxum JoCTymna:
http://lib.dvfu.ru:8080/lib/item?id=Znanium:Znanium-907587&theme=FEFU

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

IMepeuens pecypcoB ceru «AHTEpHET»
1. R: Ananu3 u Bu3yanau3aius 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/sta101.001/UsersGuide.pdf

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

Ilepeyenb HHPOPMALTMOHHBIX TEXHOJIOTHH
U POrPaMMHOI0 o0ecreYeHnst
R
Rstudio
TeXstudio
Chrome
Microsoft Word

Microsoft Excel

N o g bk~ DR

Microsoft PowerPoint

VI. METOANYECKHE YKA3AHUA 11O OCBOEHUIO JUCHUTIJIMHBI

Peannzanust nMCIUIIIMHBI « DKOHOMETPUKA. DKOHOMETPHUKA 2» MPELyCMaTpH-
BaeT CJICAYIONINE BU bl y4€OHOM paOOTHI: JICKITUH, MPAKTUUECKHUE 3aHATHS, JIabopa-
TOpHBbIE PAaOOThI, CAMOCTOSITENILHYIO pabOTy CTYA€HTOB, TEKYLIUH KOHTPOJb U MPO-

MEKYTOYHYIO aTTECTALUIO.


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

OcBoeHue Kypca JUCHUIUIMHBI « DKOHOMETPHUKA 2 MpeAnoiaraeT pedTUHIO-
BYIO CUCTEMY OIICHKU 3HAHWUW CTYJIEHTOB U MPEAyCMaTPUBAET CO CTOPOHBI MPETIOo-
JaBaTessl TEKYLIUMH KOHTPOJIb 3@ OCEIIEHUEM CTYJAEHTaMU JIEKLIHUNA, TPaKTHYECKUX
3aHSTHH, TOJATOTOBKOW U BBIMOJIHEHUEM BCeX JabOpaTOpHBIX paboT ¢ 00s13aTelb-
HBIM [TPEA0CTABIEHUEM OTUYETA O pa0d0TE, BHIIIOJIHEHUEM BCEX BUAOB CAMOCTOSITEIb-
HOM paboTHI.

[IpomexyTouHOM aTrTecTanuei no JUCHUIUTMHE « DKOHOMETPUKA 2 SIBIIS-
eTCsl IK3aMeH. DK3aMEHAllMOHHAsl OIIEHKa BBIBOJAUTCS HA OCHOBAHUM PE3YJIbTaTOB
PEUTHUHTOBBIX MEPOIIPUSATUH, BKIIIOUAIOIINX OIIEHKU YETHIPEX KOHTPOJIBHBIX paloT.

3a KKyl U3 YeThIPEX KOHTPOJIBHBIX PabOT CTYJIEHT MOXET MOIYYUTh
MakcUMyM 25 6amioB. MakcumanbHasi cyMMa OQJIJIOB 1O BCEM YETHIPEM BUJIAM Te-
Kymiero koutpoiis cocrapiser 100 6amnoB. MToroseiil 6ajim paccuuThiBaeTCs clie-
JTYIOIIUM 00pa3oM:

Score;rog = Scoregpy + Scoregpy+Scoregps + Scoreyp,
rze: Score;r,y — NTOTOBOE KOJIMYECTBO OAILIOB;

Scoreyp; — KOTUYECTBO OANIOB 3a KOHTPOJIbHYIO padoty Nel;
Scoreyp, — KOIMUECTBO 0AJIIOB 32 KOHTPOJIBHYIO paboTy Ne2;
Scoregps — KOMMYeCTBO 0AJUIOB 32 KOHTPOJIBHYIO padoTy Ne3;
Scoreyp, — KOIMUECTBO 0AJIIOB 32 KOHTPOJILHYIO paboTy Ne 4.

Kpurtepuu orieHKH 1Mo JUCHUTIITHHE « DKOHOMETPUKA 2% JUIsl aTTeCTalliy Ha JK-
3ameHe cienytomue: 86-100 6amioB — «oTIUYHOY, 76-85 OamioB — «xopomoy», 61-
75 6amnoB — «yIOBJIETBOPUTETHHO», 60 M MeHee OaIOB — «HEYIOBJIETBOPHU-
TEJIHLHOY.

PexoMeHAaIIUM 10 TVIAHUPOBAHUIO M OPraHU3AIUN BPEMeEHH,
OTBEJE€HHOI0 HA U3yYeHHe U CHUTITUHBI

PekoMeH/I0BaHHBIM BapHWaHTOM IUTAHHUPOBAHMS M OPTaHHW3aIllMH CTYJACHTOM
BPEMEHH, HEOOXOIUMOTO ISl WM3YUYEHHUS IUCIMIUIAHBI, SBISICTCS PaBHOMEPHOE
pacnpenenieHue y4eOHOM Harpy3Kd, T.e. CHUCTEMAaTHYECKOE O3HAKOMIICHHE C
TEOPETHYSCKUM MaTEePUaIOM Ha JICKIIMOHHBIX 3aHATHIX, 3aKPETICHNE MOy YeHHBIX

3HAHUU Inpu pCIICHHMM 3aJa4 Ha IM[IPAKTHYCCKUX 3aHATHAX, IIOATOTOBKH H



BBINIOJIHEHUU J1a0OpaTOpHBIX pPaboOT, a TakkKe TMpU BBINOJHEHUU 3aJaHUM,
MPEAYCMOTPEHHBIX NI CAMOCTOSITENIbHON paboThl CTyAeHTOB. CaMOCTOSTENbHYIO
paboTy ciemyeT BBIIOJHATh COTJIACHO TpadHKy U TPEOOBAHMSM, IPEITIOKEHHBIM

MMpCIoAaBaTCICM.

AJITOPUTM M3YUYEeHUs TUCITUTITIMHBI

J171s1 yCenHoro OCBOEHHUS IUCIUIUIMHBI CTYIEHTY PEKOMEHY€ETCSI BBITIOJIHSATD
CHEAYIOIINI aJTOPUTM JECUCTBUM:

1. mocemath BCe JIEKIIUU, MPUXOJAUTD JI0 Havaja JEKIUU, BO BPeMs JICKIIUU HE
MOKWJATh Ha JUIMTENILHOE BpeMs JICKIIMOHHYIO ayJUTOpUI0, UMETh Mpu cede
TeTPajb/0OJOKHOT JIJIsl 3alUCei, pyuKy; Ha JIEKIUSAX CIyIIaTh JEKTOpa, aKTUBHO
y4acTBOBaTh B OOCYKJEHUU BOIIPOCOB, OOpAIEHHBIX JIEKTOPOM K ayAUTOPHUU;
JenaTh KOHCIEKTHl JeKIWA. B ciydae eciaw 3aTpoHYThIE Ha JICKIIUA BOIPOCHI
HETOHATHBI, CTYJICHTY CJIEAYeT 3a7aBaTh JICKTOPY BOIIPOCHI INOO HEMOCPEICTBEHHO
B XOJI€ JICKIIUHU, JIUOO cpa3y MocIe JEKIMHU, a TAK)Ke Ha MPAKTUYECKUX 3aHATUSIX WU
nabopaTopHbIX paboTax. B Xome nexkmuu CTyIeHTy HE CIeayeT TOBOPHUTH IO
TenedoHy, MUCATh U/UJIH YUTATh COOOIICHHS B MECCEHIPKEPaX U COITUATBHBIX CETSX,
CMOTPETh WJIM CIIyIIaTh JIIOObIE BUICO WU ayJIN0 MaTEPHUAJIbl, YNTATh JTIOOYIO HE
CBSI3aHHYIO C TEMOH JIEKIINU JTUTEPaTypy.

2. mocemaTh BCE NPAKTUYECKUE 3aHATHSA, TMPUXOIUTH [0 Hayaia
MPAKTUYECKOTO 3aHATHSA, BO BpEeMs MPAKTHUECKWX 3aHATHHA HE TOKUAATh Ha
JUTUTEIIbHOE BpeMsi y4eOHYIO ayJAUTOPHUIO, B KOTOPOW MPOXOJMUT MPAKTHUECKOE
3aHITHE, UMETh IpU ceOe TeTpaab Il 3anucei, pyuky. Ha mpakTuyeckux 3aHAITHSIX
CIyIaTh TPEINojaaBaTelis, aKTHBHO Y4YacTBOBAaTb B OOCYXICHHH BOIPOCOB,
OOpalieHHBIX TMpEenojaBaTeieM K ayJUTOPHH, BBHIMOJHATH TPEIIOKCHHBIC
MPETIOIaBaTeIIsIM 3a/IaHUs, JCIaTh 3aITUCH, BBITTOHATH PACYCThI, CTPOUTH TpaduKH,
KaK B TeTpaad, TaK M Ha JIOCKe. B ciydyae eciy 3aTpOHYThIE Ha MPAKTHYECKOM
3aHSITHH BOMPOCHI HEMOHSTHBI, CTYIEHTY CIEIyeT 3a/laBaTh IPETOaBaTEIIO
BOTIPOCHI JINOO HEMOCPEACTBEHHO B XOJ€ MPAKTUYECKOTO 3aHATHsA, MO0 cpasy

rnocje Hero. B XOJ€ MPAKTHYCCKOI'O 3aHATUA CTYACHTY HC CIICAYCT I'OBOPUTH IIO



TenedoHy, MUcaTh W/WIA YUTATh CO-OOIIEHUS B MECCEHKEpaxX U COLMaJIbHBIX
CEeTSIX, CMOTPETh WM CIyHIaTh JIIOObIe BHJECO WM ayJIu0 MaTepHalsibl, YUTATh
JT100YI0 HE CBA3aHHYIO C TEMOW MPAaKTHYECKOTO 3aHATHUS JINTEPATYPY.

3. mocematk Bce JabopaTopHbie paboThl, IPUXOAUTH 0 Havasia J1abopaTopHOH
paboThl, BO BpeMs J1abOpaTOpHOM pabOThl HE MOKHUAATh HA JJIUTEIBLHOE BpEMs
y4eOHYI0 ay/IMTOPHUIO, B KOTOPO BBIMOJIHAETCS JJabopaTopHasi paboTa, UMETh MPH
cebe TeTpanp Ui 3amucei, pyudky. Ha naGoparopubix paboTax ciymarh
IPENoIaBaTesisi, akKTUBHO Y4YacTBOBaTh B OOCYKIEHUM BOIPOCOB, OOpalIEHHBIX
npernojiaBaresieM K ayJuTOPHUH, BBIMOJIHATh MPEIJIOKEHHBIE MPEernogaBaTeIsiM
3aJlaHus, J1eNaTh 3alUCH, CKUIITHI, BBITIOJHITH PacueThl, CTPOUTHh Tpaduku Ha
KoMIbtoTepe B mporpammax R, Rstudio, Excel, B TeTpagu nnu Ha nocke. B ciyuae
€CJIM 3aTPOHYThIE Ha JIA0OpaTOpHOW paboTe BOMPOCHI HEMOHSTHBI, CTYIEHTY
CIIelyeT 3a/JaBaTh IPENOAABATENI0 BOIMPOCHl JIMOO HEMOCPEICTBEHHO B XOE
BBITIOJTHEH U JJa00paTopHOil paboThI, OO cpasy nocie Hee. B xoze nadopaTopHoit
paboThl CTYACHTY HE CJeAyeT TOBOPUTH MO TeiedoHy, MUcaTh W/UIW YUTATh
COOOIICHHS B MECCEH/IPKEPAX U COLMANBHBIX CETSIX, CMOTPETh WJIH CIYIIATh JIOObIE
BUJICO WM ayJIuo MaTepualbl, YUTaTh JIOOYI0O HE CBSA3aHHYI0 C TEMOU
nabopatopHOl pabOThI IUTEPATYPY.

4. perynspHO BBIIOJHATH IpexycMoTpeHHyo PIIV]I camocTtosTtensHyto
paboty. CamocTosTenbHas paboTa CTyI€HTa BKIIOYAET:

4.1. BHMMATEIIbHOE YTEHHWE KOHCIEKTOB JICKIMK. Ecimyu Kakue-To BOMPOCHI
KOHCIEKTAa KaXyTCsl HENOHSITHBIMH, CJIEAyeT MOBTOPHO IEPEUYUTATh KOHCIEKT.
3anucath BOIPOCHI, KOTOPbIE OCTAJINCh HE IMOHATHBIMH IIOCJIE MPOYTEHUS
KOHCIIEKTA.

4.2. BHUMATEJIbHOE UYTEHUE OCHOBHOM PEKOMEHJOBAHHOMW JUTEPaTyphl, MpHU
HEOOXOJMMOCTH COCTaBJIEHWE KOHCHEKTa MO MPOYUTAHHOMY MaTepuaty.
[TonbITaTbcst OTBETUTh HAa KOHTPOJIbHBIE  BOIPOCHI,  CIEAYIOLIME TOCIIE
COOTBETCTBYIOIIMX PA3/EIOB YUYCOHHKOB, yUeOHBIX MOCOOMIA. 3amucaTh BOIIPOCHI,
KOTOpbI€ OCTAJIMNCh HE TMOHSATHBIMU IIOCJI€ IIPOUTECHHS KOHCIIEKTa U YTEHUS

OCHOBHOW PEKOMEHJOBaHHOW JUTEparyphl. [Ipu HEOOXOAMMOCTH OOpPaTUTHCS K



JOTIOJTHUTENBHOW JIUTEpaType, CIOpaBOYHHUKAMH, oOn-line JexkuusM, craenarb
KOHCIIEKTBI. B cilyyae, eciu 4acTh BOIPOCOB OCTajlaCh HE MOHATHOM, 3a7aTh MX
IPENoJaBaTeNll0 Ha MPAKTUYECKOM 3aHATUH, JabopaTopHOl padoTe WM Ha
WHUBUyJIbHOM KOHCYJIBTAIMH, B IPEyCMOTPEHHOE JIJIsl 3TOTO BPEMs.

4.3. BBHINOJHEHHE BCEX PEKOMEHJOBAHHBIX  MpEMoJaBaTeNIAM IS
CaMOCTOSITENIFHOM pPa0OTHl 3a/JaHui, MOJATOTOBKA OTBETOB HA BBIJAHHBIC IS
CaMOCTOATENILHOTO HW3YYEHHUSI BOIPOCHI, MPU HEOOXOAMMOCTH, MOATOTOBKA
KOHCIICKTOB OTBETOB Ha 3aJaHHBbIE BOMPOCHI, PEIICHHE 3a]ady, BBIIOJTHEHUE
pacyeToB, MOCTpOEHUE rpaduKoB, oPopMIICHHE pEIICHHs 3a/ady B MHUCbMEHHOM
BUJIE; COOp NaHHBIX, HAIIUCAHUE CKPUIITOB, BBHIMNOJIHEHHE PACUYETOB C MOMOUIBIO
IpOrpaMMHOro oOecleyeHus, MOArOTOBKA Mpe3eHTauuid U JokianoB. llepen
CaMOCTOSITEJIbHBIM BBITIOJIHEHUEM TPAKTUYECKUX 3a/laHuM, CTYAEHTY CIeayeT
IPOYUTATh KOHCIIEKT JIEKIIMA W PEKOMEHIOBAHHYIO 1O COOTBETCTBYIOIICH TeMe
JUTEPATYPY, NPOUYUTATh U MPU HEOOXOIMMOCTH, €Ile pa3, HO YK€ MOJHOCTHIO
CaMOCTOSITENIHO, BBINIOJHUTH 3aJaHUE, paHEe BBINOJIHEHHOE Ha MPAKTUYECKOM
3aHSTUU UK JabopaTopHOil padoTe.

PexomMeHaanum mo MCNOJIb30BAHUIO METO/I0B AKTUBHOI0 00y4eHH

J1Jis TOBBITIIEHNS BOBJIEYEHHOCTH CTYJIEHTOB B 00pa30BaTEIbHYIO IEATEIHHO-
CTH PEKOMEHJyeTCs MCTOIh30BaTh TAKHE METObI aKTUBHOTO 00y4YeHHs 00CyXie-
HUE KEWCOB.

PexomMenaanuu mo padore ¢ aurepaTrypou

CamocTrosiTenbHasi paboTa CTYIEHTOB C JIUTEPaTypod IMpenarnoJaraer
BHUMATEJIbHOE UYTEHHE OCHOBHOW PEKOMEHJOBAaHHOM JIUTEpaTypbl, MpHU
HEO0OXOAMMOCTH COCTaBJICHUE KOHCIIEKTA [0 MPOYMTAaHHOMY Matepuainy. Pekomen-
JyeTCsl OTBETUTH Ha KOHTPOJIbHBIE BOMPOCHI, CIEAYIOLINE MOCIE COOTBETCTBYIOLINX
pasaesioB Y4eOHUKOB, YU€OHBIX MOCOOMi. 3amucaTh BOMPOCHI, KOTOPhIE OCTAIUCH
HE TIOHSATHBIMH TIOCIIE TPOYTCHHS KOHCIIEKTa M  YTEHUS  OCHOBHOM
peKOMeHI0BaHHOW  suTepaTypbl. [lpu  HEoOXOAMMOCTHM  OOpaTUThCS K
JIOTIOTHUTEIPHON ~ JTUTEpaType, CIpaBOYHUKAMHU, on-line mexuusM, caenatb

KOHCHEKThI. B CiIydac, €CJIM 4aCTb BOIIPOCOB OCTAJIaChb HC HOHHTHOﬁ, 3a4aTb HUX



npenojaBaTesllo Ha MPAKTUYECKOM 3aHSATUM, JabopaToOpHOM paboTe WM Ha
WHJIMBUIYJIbHOW KOHCYJIBTAIlUM, B IPETYCMOTPEHHOE ISl STOTO BPEMSI.
PexomeHaanum 1o noAroToBKe K TeCTUPOBAHUIO

[ToaroroBka K TECTUPOBAHMUIO MPEAIOJAracT MOBTOPEHUE TEOPETUYECKOTO
MaTepuasa, IOBTOPHOE PEIICHUE 3a]1a4 U BBIIIOJHEHUE 3a/IaHUM, PAHEE PEIICHHBIX
Y BBIMOJHEHHBIX HA MPAKTUUYECKUX 3aHATHUSAX U JIAOOPATOPHBIX paboTax, a TAKKe B
paMKax CcaMOCTOSTEIbHOW paboThl. THMOBBIC 3adaHuUs IS TECTUPOBAHMS IPUBE-
nenbl B [punoxennn 2.

Vil. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHUE
JAUCIHUAIIJINHBI

Jlns  npoBeieHUS JICKIMOHHBIX — 3aHATHH  HEoOXoauMa  ayJIUTOpus,
OCHAIIICHHAsI JOCKOM, MeJIOM (MapKepoM, €Clid JocKa Oenas) U MyJbTUMEIUNHBIM
MIPOEKTOPOM.

JInst mpoBeAEHUS TPAKTUYECKUX 3aHITUNA — Ay IUTOPHS, OCHAILIEHHAs JOCKOU
U MeJIoM (MapKepom, eciii Jocka Oemnasi).

Jlns mpoBeAeHUsT Ja0OPATOPHBIX 3aHATUM — ayJauTOpHs, OCHAIlCHHAas
MYJIbTUMEIUMHBIM TPOSKTOPOM, IEPCOHATBLHBIMA KOMIIBIOTEpPAMHU Ha padbounx
MeCTaX CTYJIGHTOB C BBIXOJOM B MHTEpHET M YCTAHOBJIECHHBIM MPOrPAaMMHBIM

obecneuenneM (kak MuauMyM — R u Rstudio, Microsoft Excel).

HaumeHoBaHue

000py/10BAHHBIX

MOMEIICHUH U NOMeLeHUit ITepeyeHb 0CHOBHOTO 000pYy/A10BAHMA

JJISI CAMOCTOATEIbHOM
padoThI

JlexumonHas aynuropus, Ha 90 yeir.:

DkpaH ¢ anekrpornpuBogoM 236*147 cm Trim Screen Line;

IIpoextop DLP, 3000 ANSI Lm, WXGA 1280x800, 2000:1

690022, ITpumopckuit kpait,| EW330U  Mitsubishi; Tloacucrema — crieruann3upoOBaHHBIX

r. Bnagusoctok, 0. Pycckuii) kpemnennii o6opynosanust CORSA-2007 Tuarex; IToxcucrema
kopnyc G, ayz. 424 BUAcoKkoMMyTanuu;  [logcucrema  ayniMOKOMMyTallMiu U

3BYKOYCWJICHHUS; AKyCTHYeCKas CHUCTeMa JUIsl TOTOJIOYHOIO

moHTaxka S| 3CT LP Extron; nudposoii ayauomnporeccop DMP

44 LC Extron.

VYuebnas ayutopusi, Ha 34 yer.:

DkpaH ¢ anekrpornpuBogom 236*147 cm Trim Screen Line; ITpo-

ektop DLP, 3000 ANSI Lm, WXGA 1280x800, 2000:1

690022, ITpumopckmit
Kpap,




r. Bmagusoctok, o. Pyc-
ckui, kopnyc G, aya. 313.

EW330U Mitsubishi; [Toncucrema crieruanu3upoBaHHBIX KpeT-
nenuii obopynoBanus CORSA-2007 Tuarex; Ilomcucrema BH-
neokommyTanuu; Iloacucrema ayIJMOKOMMYTAIlMK M 3BYKOYCH-
JICHUS; aKyCTHYeCKasl CUCTEMa /sl MOTOJ0YHOro MoHTaxa Sl
3CT LP Extron; mudposoii ayauomnporeccop DMP 44 LC Ex-
tron.

690022, ITpumopckuit
Kpai,
r. BmaguBocTok, 0. Pyc-
ckui, kopnyc G, ayz. 244

KomnerotepHslii knace, Ha 23 yen.:

Momno6mox Lenovo C360 19,5 (1600x900), Pentium G3220T, 4GB
DDR3-1600 (1x4GB), 500GB HDD 7200 SATA, DVD+/-RW,
GigEth, Wi-Fi, BT, ush kbd/mse, Win7 Kopnoparussas (64- bit) (23
IIT.)

Dkpan ¢ saekrponpuBogom 236*147 cm Trim Screen Line; IIpoexTop
DLP, 3000 ANSI Lm, WXGA 1280x800, 2000:1 EW330U
Mitsubishi; TToxcuctema crienuanu3upOBaHHBIX KPEIUICHUH 000py10-
Banust CORSA-2007 Tuarex; [Toncucrema BugeokommyTtanum; [Ton-
CHCTEMa ayTMOKOMMYTALIMK 1 3ByKOYCHIICHHUS; aKyCTHYECKas CU-
creMa tst motonoynoro Montaxka Sl 3CT LP Extron; mudposoit
aynuomnpoueccop DMP 44 LC Extron.

UuranbHble 3a51b61 HayuHoit
ouoimorexku JIBOY ¢
OTKPBITBIM JOCTYIIOM K

donny
(kopmyc A - yposerb 10)

Momno60k HP ProOne 400 All-in-One 19,5 (1600x900), Core
13-4150T, 4GB DDR3-1600 (1x4GB), 1TB HDD 7200 SATA,
DVD+/-RW,GigEth,Wi-Fi,BT,usb  kbd/mse,Win7Pro  (64-
bit)+Win8.1Pro(64-bit),1-1-1 Wty Cxkopoctb gocTyna B
HNurepuer 500 MoOwut/cex. Paboume wmecra s mdroaed ¢
OTPAaHWYCHHBIMH  BO3MOXKHOCTSIMH ~ 3JIOPOBbSI  OCHAIICHBI
JTUCIUICSIMM M TpUHTepamMu  bpaiins;  000pyAOBaHbI:
MOPTATUBHBIMH yCTPOWCTBAMHU JIJISi YTCHHS IJIOCKOMEYATHBIX
TEKCTOB, CKaHUPYIOIIMMH W  YHTAIOIIMMU  MalldHAMHU
BHJICOYBEJICUUTEIIEM C BO3MOXHOCTBIO PETYIISAIUU IIBETOBBIX
CIIEKTPOB;  YBEIMYHMBAIOUIMMH DJICKTPOHHBIMH  JIyIIaMH U
yJIbTPa3BYKOBBIMH MapKHPOBITUKAMU

B yutaneubix 3anax Hayunoit oubnuoreku JIBOY npexycmorpensl padbouune

MECTa OJId HIO,Z[CP'I C OIrpaHHU4YCHHBIMHU BO3MOKHOCTAMHU 340POBbsA, OCHAIICHBI AWC-

iesiMU U TIpuUHTepaMu bpaitnis; o6opyaoBaHHBIE MOPTATUBHBIMHU YCTPOMCTBAMU

AJI1 YTCHUS IIIOCKOIICYATHBIX TCKCTOB, CKAHUPYIOIUMHA K YU TAIOIUMHA MalllIMHAMMH,

BHUACOYBCIICYUHUTCIICM C BO3MOKHOCTBIO PEIYJIAIMH IBECTOBLIX CIICKTPOB, YBCINYH-

BArOIIKUMHU DJICKTPOHHBIMHU JIYIIAMH U YJIbTPAa3BYKOBbIMU MAPKHUPOBIIUKAMM.

B nensx obecrnieueHus crnenuaibHbIX YCIOBUN 00yUeHUsS WHBAIUIOB U JIMIL C

OTPaHUYCHHBIMU BO3MOKHOCTSIMHU 310poBbsi [IBDY Bce 3manms 0o00py0BaHbI IaH-

AyCaMu, J'II/I(i)TaMI/I, MNOABCMHUKAMH, CIICHUATIU3UPOBAHHBIMU MCCTaMH, OCHAIICH-

HBIMU TYyaJICTHBIMU KOMHATaMM, TaOJIMYKaMH HH(bOpMaHHOHHO-HaBHFaHHOHHOﬁ

CHCTCMBHI.
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ILinan-rpadguk BHINOJHEHHSI CAMOCTOSITEIbHOI padoThl 0 TUCHHUILINHE

Ne JlaTta/cpoxn Bua camocrosiTebHOM IIpumepHbIe dopma KOH-
n/n BBINOJIHEHUSI | padoThI HOPMBbI BpeMEHHU TPOJIs
HA BBINOJIHEHHE
nepen KaxabIM
YTEHHUE KOHCIIEKTOB JIEK-
MPAKTHYECKUM o .
LU, U3y4YE€HHUE OCHOBHOM
1. 3aHATHEM WM . 10 gacoB TECTHI
. | ¥ IOTIOJHUTEIbHOM JHUTE-
1abopaTopHOI ATVDLI
paboTtoi patyp
nepea KaxabiM
MPAKTUYECKUM IPOBEPKa BbI-
2. 3aHSATUEM WJTU penieHue 3aaa4 8 yacos MIOJIHEHHUS 3a]1a-
nabopaTopHOH HHUI U TECTHI
paboTtoit
nepes KaxabIM
MPAKTHYICCKUM [TpoBepka BbI-
BBITIOJIHCHHUE MPAKTHYEC-
3. 3aHATHEM WU . : 9 yacoB MOJIHEHUS 3a7a-
. cKkuX 3amanuii B Rstudio .
nabopaTopHOH HUW U TE€CTHI
paboTtoi
4 17-18 Henens IToaroroBka x UTOroBOM 97 wacos KonTponbhas
' ceMecTpa KOHTPOJIbHOW paboTe paborta Ne 4
KouTponb camocTosiTenb-
o 18 yacoB
HOU paboThI
Hroro 72 yaca

PexomeHaanum mo caMmoCToATEIbHOM padoTe CTYACHTOB

CamocTosTenbHas pa60Ta CTyACHTA BKJIIIOYACT:

- UTEHUE KOHCIIEKTOB JICKIIMW, WU3yYE€HWE OCHOBHOW U JIONOJHUTEIBHOM JIUTEpa-

TYpBHI,

- peIICHUC 3a/1a4;

- BBITIOJTHEHUE MPAaKTHYEeCKuX 3a1anuii B Rstudio;

- IIOAT'OTOBKA K UTOI'OBOMY TCCTHUPOBAHUIO.

MeToauueckue PEKOMECHIANHUH 110 YTCHHUIO KOHCIICKTOB HeKHHﬁ, u3yde-

HHMIO OCHOBHOI U J0NOJIHUTEILHON JIMTEPATYPHI

1. BHMMAaTENIbHOE UTEHHE KOHCIICKTOB J'IGI(I.IPIﬁ. Ecau xakue-to BOIIPOCHI KOH-

CIICKTa KaXXyTCA HCIIOHATHBIMH, CJICAYCT IMOBTOPHO IICPCUNUTATL KOHCIICKT. 3anu-

CaTb BOIIPOCHI, KOTOPLIC OCTAJIMCh HC MOHATHBIMU ITIOCJIC IIPOYTCHHA KOHCIICKTA.



2. BHUMATEJIbHOE YTEHUE OCHOBHOM PEKOMEHIOBAaHHOW JMTEpaTypbl, MpU
HEOOXOJMMOCTH COCTaBJICHUE KOHCIIEKTa MO MPOYUTaHHOMY MmaTepuaiy. llombl-
TaTbCA OTBETUTH HA KOHTPOJIBHBIE BOIPOCHI, CIEAYIOIINE MTOCIIE COOTBETCTBYFOIIMX
pa3zenoB y4eOHUKOB, y4eOHBIX MOCOOM. 3anucarh BOMPOCHI, KOTOPbIE OCTAINUCH
HE MOHATHBIMU TOCJI€ MPOYTEHUS KOHCIIEKTa U OCHOBHOM PEKOMEHI0BAaHHOM JINTE-
patypsl. [Ipn HEOOXOAMMOCTH OOPATUTHCS K JIOMOTHUTENIBLHOM JUTEpaType, cIpa-
BOYHHUKaMHU, ON-line nekrusiM, cenath KOHCIIEKTHI. B cityyae, eciii 4acTh BOITPOCOB
OCTaJlach HE MOHATHOM, 3aJ1aTh UX MPENOJABATEII0 HA MPAKTUYECKOM 3aHATHH, JIa-
OopaTopHOil paboTe WM Ha UHAUBUAYAJIbHOW KOHCYJIbTALUU, B PEyCMOTPEHHOE

HJIsL 9TOT'O BPCMA.

MeToanyecKkue peKoMeHAaluy 110 PeLlIeHHI0 3a1a4

1. BHUMATENbHO IPOYUTATh U MPOPAOOTATh KOHCIEKTHI JIEKIUN, OCHOBHYIO
U, IPU HEOOXOANUMOCTH, JOTIOJHUTENbHYIO JIUTEPATYPY.

2. IlpounTarh ¥ MOBTOPHO PEIINTH 33/1a4, BHITIOJTHEHHBIE HA TPAKTHYECKUX
3AHATHUSAX.

3. BHMMaTENBHO MTPOYUTATh YCIOBUE 33/1a4l, COOTHECTH MOCTABIICHHBIE B 3a-
Jlayy BOITPOCHI C MAaTEPUAJIOM, U3yUYEHHBIM Ha JIEKLIUSX, IPU YTEHUHA OCHOBHOU U
JOTIOJIHUTENBHOM JINTEPATYPBI, a TAKXKE HA TPAKTUUECKUX 3aHATUSAX, BBIIECIUTD OC-
HOBHBIE 3Tallbl PEIIECHUS 3a/1a4M U BBINOJHUTH UX. B cilydae eciu CTyIeHTy He MOo-
HSTHBI OJXO/IbI K PELICHHUIO 337a4i, EMY CIIEyeT 0OpaTUTHCS 3a Pa3bsICHEHUEM K
MPENo/IaBaTeNo0 Ha MPAKTUYECKOM 3aHITHH, Ta0opaTOpHOM paboTe WM HAa WH/HU-

BUAYQJIbHOM KOHCYJIbTALIMH, B IIPELYCMOTPEHHOE JJIs1 3TOr0 BPEMS.

IMpumepsl 3a7a4 1151 CAMOCTOSITEJILHOTO PelieHust
Paccmorpum monens AR(1) Y; = fo + B1Yi—1 + u¢. [Ipennonoxum, 9ro mpo-
1[eCC SIBJISICTCS CTAMOHAPHBIMHU.
A) nmokaxure, uto E(Y;) = E(Y;_1);
B) mokaxwure, uto E(Y;) = Bo/(1 — By).



MeToanuyecKkue peKoMeHAalUuu 10 BhINOJIHEHUI0
npakTu4eckux 3aganuid B Rstudio

1. BHuMartenbHO MPOYUTATh U TPOPA0OTATh KOHCHEKTHI JEKIINI, OCHOBHYIO
U, TP HEOOXOUMOCTH, JOTIOJIHUTEIIBHYIO JTUTEPATypy.

2. IToBTOPHO BHITIOJIHATH 3a/IaHUS, paHEe BHITIOJIHCHHBIE Ha JIA0OPATOPHBIX
paboTax.

3. BHUMaTenpHO MpOoYnTaTh 3aJaHue, COOTHECTH IMOCTABJICHHBIC BOMPOCHI C
MaTepUaioM, U3YYEHHBIM Ha JICKIUIX, TP YTEHUH OCHOBHOMW U JIOMOJHUTEIBLHON
JUTEpaTyphl, a TAaK)Ke Ha JTaOOPaTOPHBIX pabOTaX; BBHIACIUTH OCHOBHBIC 3TAIbl BbI-
MIOJTHEHUS 3a/I1aHus, 3arpy3UTh B R 1aHHBIC 1 HEOOXOAMMBIE JIJIs1 BBITIOJTHECHUS 3a/1a-
HUSI TAKETHI; HAMUCaTh B R CKpUNT, 3aMyCTUTh €T0 BhINOJIHEHUE. B ciiydae oOHapy-
JKEHUsI OIIMOKHM BBIMIOJHCHHUS CKPHUIITA IEPENPOBEPUTh CHUHTAKCHC, HANHMCaHWE
byHKIUH, 00BEKTOB U T.I. 3aIyCTUTh BHIOJIHEHUE CKPUITA MOBTOPHO. BrinucaTh
WJTU DKCIIOPTUPOBATH PE3YIbTAThI BHIMOJHEHHBIX 33J1aHUM U3 R B OTEIbHBIN JOKY-
MeHT. COXpaHUTh CKPUIIT.

4. B ciydae eciu CTYJACHTY HE MOHSTHBI MOAXO/bI K BBHIMOJHEHUIO 3a/IaHUs,
eMy clIeTyeT 0OpaTUThLCS 3a Pa3bsICHEHHUEM K MPETI01aBaTeIio Ha Ja00paTOpHOH pa-
00Te WM HAa WHIWBUAYAJIbHOW KOHCYJbTAIIMH, B MPEAYCMOTPEHHOE ISl 3TOTO

BpEMSI.

IIpumep 3agaHus 1J1s1 CAMOCTOSITEIbHOM PadoThI:
Hcnonp3ys npenioxennbie nanHbie U R, RStudio BeImosHUTE 3a1aHUS U OT-
BETHTE Ha CJIEAYIOUIUE BOIIPOCHI:
A) onenute cpennee 3HaueHue AY;;
b) onenute crangaptHoe oTkiaoHeHue AY;, BeIpa3zuTe OTBET B MPOICHTaX B
r0JIOBOM UCUMCIICHUH,
B) oriennte nepBbie YeThIpe 3HAYCHHS aBTOpErpecCHOHHON QyHKIuu AY;, Ka-

KOBBI €ITUHHUIBI U3MECPCHHUS aBTOKOPPCILALINY,



I') onieranre AR(1)-monens miast AY;. Uemy paBeH K03 GHUIUSHT MPU IIEPBOM
3anma3apiBaHuM?  OTaM4aeTcs M 3TOT KOADPUIIMEHT CTATUCTUYECKH 3HAYMMO OT
HyJ4?

1) ouenure AR(2)-moaens mist AY;. UeMy paBeH k03 (PHUIIMEHT IIPH BTOPOM
3ama3apiBaHuM?  OTaM9aeTcs i 3TOT KOA(DPHUITUEHT CTATUCTUIECKH 3HAYMMO OT

HyJs? SBisiercs mu 9ta Moaens npeanourutensbHee AR(1)-monenu?

MeToauveckue peKOMEHAALMH 110 MOAT0TOBKE K HTOT0BOl KOHTPOJIb-
HOIi padoTe
[ToaroroBka K UTOTOBOW KOHTPOJBHOW pabOTe MpearnoJiaraeT MOBTOPEHUE
TEOPETUYECKOr0 MaTepuasa, MOBTOPHOE PEIICHHUE 33a/1a4 U BBINOJHEHUE 33IaHUM,
paHee penIeHHBIX U BBIMOJHEHHBIX HA MPAKTUYECKUX 3aHATHSIX U J1aO0OpaTOPHBIX
paboTax, a TakKe B paMKaX CaMOCTOATEIIbHOU pa0oThl. THUIOBBIC 3aAaHUs JIJISl UTO-

rOBOU KOHTPOJILHOM paOoThI puBeieHbI B [Ipunoxenun 2.
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Macnopt ®OC

Kon n popmymmpoBka xomie-
TeHUHH

Jrtanbl GOPMUPOBAHUA KOMIETEHMH

IT1K-11 - crtocoOHOCTERIO aHAIH-
3MPOBATh M UCIOJIH30BAThH Pa3-
JUYHBIE HCTOYHUKH UH(DOpMa-
UK JUTS IPOBEICHUS SKOHOMHU-
YECKUX PacueToB

MCTOJBI pEIrPECCUOHHOI0 aHaJIn3a BpeC-
MCHHBIX pAOO0B, B T.4. OCHOBHBIC IIPCAIIO-

3Haer
cbutku 1 orpannyenust MHK niist Bpemen-
HBIX PSJIOB.
OILICHUBATh PErPECCHOHHBIE MOJIETH Bpe-
MEHHBIX PSAJIOB, UHTEPIPETUPOBATH Pe-
Ymeer 3yJbTaThl PErPECCUid, TECTUPOBATH TUIIO-

TE3bI C UCITIOJIB30BAHUCM BPEMCHHBIX PA-
J0B

MCTOJaMU PErpe€CCHOHHOIO aHalin3a Bpe-
BnaﬂeeT MCHHBIX pAAO0B JJIdA IPOBECACHWA S5 KOHOMU-
YCCKUX pacyCTOB

IT1K-12 - crmocoOHOCTBIO COCTaB-
JSTH TIPOTHO3 OCHOBHBIX COIU-
aJIbHO-3KOHOMHUYECKHX ITOKa3a-
TEJIEH AESITEIBHOCTH IPEATIPHSI-
THsl, OTpPaCIv, perMOHa U 9KOHO-
MHKH B I[€JIOM

MCTOJbI MPOTHO3UPOBAHNA COIUAJIBHO-
SKOHOMHYCCKHX IMOKAa3aTelIel ¢ MCIIOIb30-

3Haer
BaHHMEM PErPECCHOHHOIO aHau3a, B T.4.
ARIMA u ADL moxuenein
JIeNIaTh MIPOTHO3bI COUATBHO-IKOHOMUYE-
CKHX IOKa3aTeJei C UCTIOIb30BAHUEM Pe-
Ywmeer

IPECCUOHHBIX MOJIEJIEH BPEMEHHBIX Psi-
noB, B T.4. ARIMA u ADL moxenei

METOAAMU PErPECCUOHHOIO aHaIM3a Bpe-
MCHHBIX pAOOB JJI MPOBEACHWA S KOHOMU-
Bnageer | YeCKHX pacdyeToB U (OPMHUPOBAHHUS IIPO-
THO3HBIX OLIEHOK COLIMAJIbHO-DKOHOMUYE-
CKHX IOKa3aTesen

ITK-13 - crtocOOHOCTBHIO UCIIOMIE-
30BaTh COBPEMEHHBIC METOJIbI U
WHCTPYMEHTHI UCCIIEOBAHUS
COLMAIBHO-3KOHOMHYECKUX
MPOIIECCOB, CPABHUTEIHLHOTO
aHaJIM3a HaIlMOHAJILHBIX MOJIE-
JIel PKOHOMMKU

METO/JIbI PETPECCHOHHOTO aHATN3a, B T.4.
OCHOBHBIE MOJIENTH BPEMEHHBIX PSIIOB,
3HaeT ARIMA, ARCH, ADL; ocHOBHBbIE TIpe-
nocbutku U orpanndenus MHK s Bpe-
MEHHBIX PSJIOB.

BBIGpaTL CHCLII/I(I)I/IKEU_[I/IIO MOACIN U METO
OILICHUBAHWs, OUCHUTDH MMapaMETPhI U BbI-

VYmeer
MOJIHUTH TECTHI, 1aTh UX UHTEPIPETALINIO
C UCITIOJIB30BAHUCM BpeMeHHBIX pSIJIOB
METOIaMH PErPECCUOHHOTO aHaJln3a Bpe-
MEHHBIX PAJIOB IS IPOBEJACHUS SMIIUPHU-
Bnaneer

YECKUX I/ICCJ'IeJIOBaHI/Iﬁ COMaJIbHO-3KOHO-
MHYECCKUX ITPOLECCOB




Ne | KoHTponmupyembie pa3ieisl / Koppb! 1 atamnst OueHoYHbBIE CPEACTBA
i/ TEMBbI TUCIUILIAHBI (hopMupoBaHHUS TeKYIIHHA MIPOMEKYTOU
Il KOMIIETCHIU I KOHTPOJIb Hast
aTTecTalus
BBenenue B 3HaeT KP-1
1 | sxoHOMETpHUYECKUI aHAIU3 I[IK-11 | ymeer KP-1
BPEMEHHBIX PAJIOB BIIaJIeCT KP-1
3HaeT KP-2
CramnonapHocTs U cinabo3a-
2 UHOHAP [K-13 | ymeer KP-2
BHCHMbIE€ BPEMEHHBIE PSI/IbI Pei
BIAjeeT KP-2 €UTUHIOBBIE
CepuiiHasi KOppeJIsIHs 1 Te- 3HaeT KP-3 MEpOIPHATAA
3 | TEPOCKENACTHIHOCTD B pe- [K-13 yMeer KP-3
TPECCUMOHHOM AHAJIN3€E Bpe-
p p BJIaJICET KP-3
MEHHBIX PsJIOB
HaeT KP-4
OCHOBBI IPOrHO3UPOBAHUS 3Hac
4 | Ha OCHOBE PErpecCHOHHBIX IIK-12 | ymeer KP-4
MoJelen BJIaJIEET KP-4
IIxaJjia oueHUBaHUs YPOBHA CPOPMHUPOBAHHOCTH KOMIIETEHIUM
Koa u popmynu-
/L (opy Irtansl GOPMHPOBAHUS KOM-
POBKa KoMIIe- Kpurepun IMokazaTenn
neTeHIHH
TEHI U
3HAeT CBOMCTBA -3HAeT CBOMCTBA BPEMEH-
METOABI perpec- BPEMCHHBIX PSZIOB; | HBIX PAJIOB;
CHOHHOTO aHa-~ OCOOEHHOCTH MPU- | — 3HAET NPEANOCHUIKH
sHAeT Jn3a BpEMCHHBIX MEHEHHS MHK 715t BpeMeHHBIX psi-
(1opo-ro psAO0B, B T.4. OC- MHK nns BpemeH- | 10B;
BLH?}? ypo- HOBHBIC IIPEJIIIO- | HBIX PANOB; QYHK- | — 3HAET Kak MCIOJIb3YIOTCS
BEHb) CBUIKH U OTPAHHU- [MOHAJIbHBIC U HHTEPIPETHPYIOTCSI JI0-
yenns MHK qus | $Op™sl perpeccuii | rapudmsl, HHACKCHI H
BPEMEHHBIX psi- BPEMCHHBI PANIOB, JaMMU, IMHECHHBIC U HEJIU-
9eT TPCHJIOB U Ce- | HelHbIe TPEHMBI, CE30H-
ITK-11 - crioco6- HOB. Y P PERPL,
30HHOCTH. HOCTb.
HOCTBIO aHAJIN3H-
pOBAaTh U UCIIOJb- — ymeer nasath MHK
OLICHMBATb perpec- -
30BATH PA3IHY- )i perp OLICHKY U UHTEPIIPETUPO
HWOHHBIC M u MECT HHUBATb U -
HBIC HCTOUHIKH CHOHHBIE MOJIEI yMeeT OLICHUBA BATh M1aPaMeTPam perpec
BPEMEHHBIX PSIOB, | MHTEPIPETUPOBATH -
HEBOPMAITIH T p pAJI0B, pIIpeTup CHOHHBIX MOJIEIICii Bpe
MEET | MHTEPIPETHPOBATH | PErPECCHOHHBIC MO- 4.
HPOBEIEHHS KO- ( y pHIpeTUP perp MEHHBIX PSJIOB, B T.4
II BH- bTaThbl - 1 BPEMCHHBIX
HOMHYCCKHX pac- poxns pesyJIbTaThl pe eI BpeMe BKITIOYAIOLIHE BPEMEHHEIC
4eTOB HYTBI) | Tpeccui, TECTHPO- PAIOB, BKIIIOYAI0- Jammu st event studies,
BaTh THIIOTE3bI C IIMe TPEH/IBI, Ce- TPEH/IBI ¥ CE30HHOCTh, BbI-
HCITOJIb30BaHUEM 30HHOCTh, FDL MOJTHATH CTATUCTHYCCKHEC
BPEMEHHBIX PSIJIOB TECTHI HA 3HAYUMOCTb Ma-
paMeTpoB Mozenei
METOJIaMHU perpec-
-BJIaJICET METOJIaMH — BJIaJIeeT METOJaAMH
CHOHHOT'O aHaJIH3a
OLICHKH U UHTEP- OIICHKH, TCCTUPOBAHUA U
BJIaJICET | BPEMEHHBIX PSJIOB
. HpeTalny perpec- MHTEPIIPETALMH [TapaMer-
(BBICOKMIA) | 1711 TPOBENECHUS .
CHOHHBIX MOJIEJICH | pPOB pPErpeCcCHOHHBIX MOJIE-
DKOHOMHHECKHX BPEMEHHBIX PSI0B JIeil BpeMEHHBIX PSAJIOB, B
pacyeToB p P ’ p PAIOB,




Koa u ¢popmyn-

Jrtansl popMUpPOBaAHHUA KOM-

PoOBKa KoMIie- Kputepun Ioka3atenn
neTeHunu
TEeHUHH
TECTUPOBAHMS TM- | T.4. BKIFOYAIOIIUE BPEMCH-
MOTE3 O MapaMeT- HBIE TaMMH 1 event stud-
pax 3TUX MojeNen ieS, TpeH/IbI U CE30HHOCTH,
FDL
METO/IbI IPOrHO3H-
OBaIi[I/ISI ch)uH -3HAeT OCHOBHBIE — 3naet: AR, MA,
EHBHO ScoHoMHe. | MOACTH BPCMCHHBIX ARIMA, ADL monenn
3HaeT CKHX [OKA3ATCIICH PAIOB; 3HAET KAk — 3Haer TecT 'peliHmxepa,
(mopo-ro- ¢ Helos3oparmey | CTPOATCA TOUCUHBIE | — 3HAET KAK BBIMHCIIOTCS
BBIH ypo- e — 1 HHTE€PBaJIbHbBIC omn6Oku nporHosa (MSFE,
BEHb) AHATSA. B T MIPOTHO3HI, KaK OIle- RMSS)
ARIM A’H A'D.L HUBAKOTCS OIMOKK | — 3Haer UHGOPMAITUOHHBIC
o MPOTrHO3UPOBAHUA kputepuu AlIC, BIC
I1K-12 - cmo- Moieei P P pUTED ’
COOHOCTBIO CO- JICTIATE IPOTHOSBI — ymeer onieHuBaTh AR
CTaBHﬂTB Hpo_ COI_II/IaJ'II:HO-Z-)KOHO— 'yMeeT OHeHHBaTB MA ARIMA ADL '
1 )
COIIHAJIBHO-2KO- MEXIy MOACISIMHU
HOMUUCCKIX 110 (MpoaBH- | BaHHEM PErpeccu- | PSIOB JUIS MPOTHO- ALy MOAL
N HYTBIf) | OHHBIX MOZEJeH 3UpPOBaHUsA COLU- ~ YMCCT CTpOHTH TOHCH-
KazaTreneu aes- BPEMEHHEIX PAZIOB, | &THHO-3KOHOMHYE- HBIC MHTEPBAaIbHbIC np6o—
TEIIBbHOCTH B T.4. ARIMA u CKHX MOKa3aTeei THO3BI, OLICHHNBATh OIIMOKH
NPEIPUSITHSA, ADL mozeneit MIPOTHO3UPOBAHUS
OTpacjiy, peru- METOJIaMU perpec-
OHAa U 3KOHO- CHOHHOT'O aHaIu3a
BlIaJIeeT METOAAMH
MHKH B LICTIOM BPEMEHHBIX PSJIOB DOFHOSHDOBAHIS — BIIaJieeT METOJaMH I10-
JUTSL TIPOBEJICHUS CE HanLHI:) KON CTPOCHUS U BBIOOpA
SKOHOMHYECKHX 1 ARIMA u ADL mozeneii
BJageeT MHYECKHX TOKa3a-
.\ | pacueToB u Ghop- o — BJAJ€eT METOAAMH I10-
(BBICOKHIA) TeJIed Ha OCHOBE
MHUPOBAHUS TPO- ARIMA 1 ADL mo- | CTPOCHHE [ICEBIOBHEBLIOO-
THO3HBIX OIICHOK Jlesieii BpeMCHHBIX POYHBIX TOUYCYHBIX W UH-
COIHAIBHO-OKOHO- 7108 TEPBAJIbHBIX IPOTHO30B.
MHYECKHUX ITOKa3a- P
Telei
3HAEeT OCHOBHBIE
METOABI pErpec- MOJIeN CTAUMOHAp- | . AR MA RW
- HBIX M HECTAI[O- . N ! X
TK-13 - crio- CHOHHOTO aHa o eM;{HHX RW with drift, ARIMA,
COBHOCTBIO HC- DS, B 00 pSII;[OB 3HI:leT TECThI FD » SD monenn;
TOJIL30BATh CO- HOBHBIC MOACIIN ’ b — 3uaer DF-tect, ADF-
Ha eIMHUYHBIN KO-
- 3HaeT BPEMECHHBIX psI- o tect, DF s BpemeHHOTO
BPEMEHHBIE M€ ARIMA PeHb U Ha cepHii-
Tzl ¥ HHCTpy- | (IOPO-TO- | JIOB, , HVIO KO psiza ¢ TPeHIoM,
N y PPEISAIII0
MEHTBHI Hecieno- | PP YPo- ARCH, ADL; oc- oLINGOK: 3HACT - 3HaeT TecThl JlapOuHa-
BEHb - ’ TcaHa u bporima-I'oxa-
BaHUsI COLH- )| HOBHBIC IPEAMO- | 101y e ¢ OttcHH- go ¢ po on
- u
ATbHO-OKOHOMH- CbUIKH M OTPaHH BAHHUIO CTaHIapT- pH,
- 3HA€ET OLIEHKY CTaHJapT-
YECKUX TPOIIEC- yenns MHK ns HBIX OIIMOOK, SHACT OTICHKY CTARAap
BDEMEHHBIX DSi- o HbIX ommbok Helon-Becra
COB, CpaBHHU- p p YCTOHYMBBIX K TeTe- | "\ n~
TeILHOTO AHA- JIOB. POCKEIaCTUIHOCTH
J1H3a HALHO- Y aBTOKOPPEJISILIAY
MeEeT paclo3Ha-
HaJIBHBIX MOJe- MeeT BBIOPATh CHELH- ]ZaTB u g LCHHBATD — yMeeT paclio3HaBaThb U
J1el DKOHOMUKH Y (duKamnuo Mo- onenusaTth AR, MA, RW,
(mponBu- MOJIENIN CTallUOHAP- . .
o JICIH U METOJ RW with drift, ARIMA;
HYTBIH) HBIX M HECTAIHO- MET OCVILIECTBIATE Do
OHCHUBAHNA, HApPHBIX BPEMEHHbBIX y yi P




Koa u ¢popmyn-
POBKa KoMIle-
TeHIUH

Jrtansl popMUpPOBaAHHUA KOM-

neTeHI

Kpurepun

Tloxka3atenn

OLICHUTH I1apa-
METPBI U BBIIIOJ-
HUTb TECTHI, 1aTh
UX UHTEpIIpEeTa-
LHIO C UCIIOIB30-
BAHHMEM BPEMEH-
HBIX pAJIOB

PSI0B, BBIITOJIHATH
npeobOpazoBaHue
HECTalMOHAPHBIX

BpPEMEHHBIX PSJIOB,
TEeCTHUPOBATh Bpe-
MEHHBIC PSJ/IbI HA

CJIMHUYHBINA KOPEHb

U CEpUIHYIO KOoppe-
JIALUIO OIITHOOK;
yMEEeT OLICHUBATh

YCTOMUYMBBIE K IETe-

00pazoBaHMs HECTAIIHO-
HApHBIX BPEMEHHBIX Psi-
JIOB; YMEET TECTHUPOBATH
BPEMEHHBIC PSIbI Ha €1~
HUHBIA KOPEHb, B T.4. C UC-
rmoas3oBanueM tectos: DF,
ADF u DF nns Bpemen-
HOTO psja ¢ TPEHIOM;
yMEET TECTHPOBATh CEPHUIi-
HYI0 KOPPEJISIUIO OITHOOK,
B T.4. UCTIOJB3YS TECTHI

BJIaJiceT
(BBICOKHIA)

METOJaMu pe-
IPECCHOHHOTO
aHaJM3a BpEMEH-
HBIX PSJIOB JJIS
HpOBeIIeHI/IH OM-
MMUPUYECKUX UC-
CJICJTOBAHUI CO-
IIMAJBbHO-3KOHO-
MHYCCKUX HpO-
IIECCOB

pockenacTuaHOCTH | JlapOmHa-YorcaHa u
u aBTokoppensaiuu | bpoitma-Iondpu,
CTaHJapTHBIE — yMEEeT OlLICHUBATh CTaH-
omnoOKu naptaele omuOku Heron-
Becra u HAC.
Birageer Metogamu | — BiaageeT MHK u OMHK;

OIICHKH, TECTHPOBa-
HUE ¥ UHTEepIIpeTa-
MU MOJeJIel cTa-
IIUOHAPHBIX U HE-
CTaIlMOHAPHBIX BpPe-
MEHHBIX PSJIOB, UX
npeoOpa3oBaHus,
TECTUPOBAHME Ha
€IUHUYHBIA KOPEHb
U CEpUIHYIO KOppe-
JIALUI0 OIMOOK

— BJIaZiCET METOJaMH Te-
CTUPOBAHUS BPEMEHHBIX
PAZOB HA €IUHUYHBINA KO-
pens (DF-Tecthl) u cepuii-
HYIO KOPPETSIHIIO OMIHO0K,
— BIIaZieeT METOJaMH CTa-
TUCTHYECKOTO BBIBOJIA C
KCIIOJIb30BAaHUE YCTONUH-
BBIX K aBTOKOPPEJISLIUH
CTaHJAPTHEIX OMIMOOK U
TECTOB.

MeToauveckue peKOMEHIalMU, ONpeIessole NPoueayPbl OLeHUBAHMS

pPe3yabTaToB OCBOCHHUA TUCHHUILJINHBI

Hrorosas arrecranusi NpOCTABISECTCS HA OCHOBE PE3YJIbTATOB PEUTHUHIO-

BBIX MEPOMPUSTHI, BKIIFOUAIOIINX OIIEHKU Y€ThIPEX KOHTPOJIbHBIX PAaOOTHI. 3a Kax-

Y10 U3 YETHIPEX KOHTPOJIbHBIX PA00T TEKYLIEro KOHTPOJS CTYJAEHT MOXKET MOJTy-

YUTh MaKCUMYM 25 6aiiioB. MakcumanbHas cymMma 0ajiioB IO BCEM YETHIPEM BUIaM

TeKyIero KoHTpodisi coctarisier 100 6ammoB. MTOroBwiid 6amt paccunMTHIBACTCS

CJIEAYIOIIMM 00pa3oMm:

Scorejog = Scoregpy + Scoreyp,+Scoreyps + Scoregp,

rae: Score;r,y — MTOTOBOE KOJIMYECTBO OAIIOB;

Scoreyp; — KOAMUECTBO OAIIOB 32 KOHTPOJIbHYIO padboTy Nel;

Scoregp, — KOMUYECTBO 0AJIIOB 32 KOHTPOJIBHYIO padoTy Ne2;




Scoreyps — KOIMUECTBO 0AJIOB 32 KOHTPOJIbHYIO padoTy No3;

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

Kpurtepuu onenku KoHTpoabHbIX pador (KP1, KP2, KP3, KP4):

KonTponbhas pabota BkitoyaeT 1 - 3 cI0KHOCOCTaBHBIX 3aJaHUi (C moa3a-

nayaMu). Y KakJ0W MmojA3ajayud — CBOM Oaiul, 3aBUCAILIUN OT ee coKHOCTH (1 - 5

0amtoB). OLeHUBaHUE KaXKI0H 110/13a1a4l OCYIISCTBIIICTCS 110 CICAYIOIINUM KPHUTE-

pUsIM:

Kpwurepnii Baan

croco0a pemeHus..

ITomy4eH BepHBII OTBET C UCHOIB30BAHUEM MPABHIBHBIX POPMYI ¢ YETKUM PACKPBITHEM

Max

[Tony4eH BepHBIH OTBET C UCIIOIB30BAHNEM MPABHIBHBIX (OpMyI ¢ HEMTOMHBIM 1K Hesic- | Max—0,5*

HBIM PACKpPBITHEM CIIOC00a PEeIIeHIs. Max
Hcnonb30BaH B 11eJI0OM NPaBHIIBHBIN cITOcO0 pelIeH s, HO OTBET HEBEPHBIH Max-0,5*
Max
[IpaBunbHBIN OTBET O€3 PACKPBITHS CIIOCO0a PEIICHHUS 0
OTBeT OTCYTCTBYET WJIM HEBEPHBIH Oe3 MOsICHEHHH 0
Hroro Max 25

Kpurepuu BbicTaB/IeHNs] OLEHKHU CTYIEHTY

10 IMCIUIIMHE «IKOHOMETPHUKA 2»

Bausl
(pedTUHTOBOM
OLIEHKN)

OneHnka »>K3a-
MeHAa
(crangapTHas)

TpeﬁoBaHHﬂl€C¢0pMHp0BaHHbm4KOMHeTeHHHﬂM

86-100

KOTIIUYIHO»

O1neHKa «OTIIMYHO» BBICTABISAECTCA CTYACHTY, €CIIH Teope-
TUYECKOE COJAEPKAHUE TUCLHUIUIMHBI OCBOCHO MOJIHOCTBIO,
0e3 mpobenoB; HEOOXOAMMbIE MPAKTHUECKUE HABBIKU pa-
00TBl C OCBOEGHHBIM MaTepuaioM c(HOpMUPOBaHBI, BCe
MpelyCMOTPEHHbIE paboyell mporpaMMon JUCIUILIUHEI 3a-
JaHWs BBINOJHEHBI, KA4€CTBO MX BBIIIOJIHEHUS OLEHEHO
YKiCJIOM 0ajyioB, OJM3KUM K MAKCUMAJIbHOMY.

85-76

«XOPpOILIO»

OneHka «XOpouLIo» BBICTABIISAETCS CTYIEHTY, €CIIU TEOPETU-
YECKOE COAEP/KAHME AUCLUIUIMHBI OCBOECHO IOJHOCTBIO,
6e3 nmpo0esIoB; HEKOTOPhIE MPAKTUUYECKHE HABBIKU PaOOThI
C OCBOEHHBIM MaTepHaioM c(pOPMUPOBAHBI HETOCTATOUHO,
BCE MIPEIyCMOTPEHHBIC paboUeii MPOrpaMMON TUCITUTITHHBI
3aJ1aHUs BBIIOJHEHBI, KAUECTBO BBIIIOJHEHUS HU OJTHOTO U3
HUX HE OIICHEHO MMHHUMAJIbHBIM YUCIIOM OajioB, HE-KOTO-
pbl€ BUJIbI 3aJJaHUI BBIMOJIHEHBI C OIINOKAMH.




75-61

«YIOBJIETBOPU-
TEJILHO»

OrneHka «yIOBIIETBOPUTEIHHO» BBICTABISETCS CTYICHTY,
€CIIH TEOPETUYECKOE COJIepPIKaHWE NUCIUIUTHHBI OCBOCHO
YaCTUYHO, HO TPOOEThl HE HOCST CYIIECTBEHHOTO Xapak-
Tepa; HEOOXOAMMBIE TPAKTUICCKHIE HABBIKK PAOOTHI C OCBO-
CHHBIM MaTepHajoM B OCHOBHOM C(OPMHUPOBaHBI, 0OJIb-
IIMHCTBO MPEAYCMOTPEHHBIX paboueil mporpamMMoil Juciu-
TUTMHBI YYeOHBIX 33JaHU{ BBIITOJHEHO, HEKOTOPBIE U3 BbI-
MOJTHEHHBIX 33IaHUH CO/IepPIKaT OIIUOKH.

60-0

«HEYIOBJIETBOPH-
TEJILHO»

OrneHka «HEYyIOBIETBOPUTEIHHOY BBICTABIISACTCS CTYACHTY,
€CIIM TEOPETUUECKOE COJIEP KaHKUEe JUCIUILINHBI HE OCBOCHO
MOJTHOCTBIO; HEOOXOIUMBIE MPAKTUUECKHUE HABBIKA PAOOTHI
HEe C(OPMHPOBAHBI, BCE MPEIYCMOTPEHHbIE paboueil mpo-
rpaMMOW TUCHUIUIMHBI 3a/laHHUS BBITIOJIHEHBI C TPyOBIMHU
omrMOKamMu 00 COBCEM HE BBITIOJIHEHBI, KAYECTBO UX BBI-
MIOJTHEHHSI OLICHEHO YK CIIOM 0alIoB, OJIM3KUM K MUHUMAJIb-
HOMY.

3a‘IeTHO-3K3aMeHaHI/IOHHLIe MaTEepHAJIbI

OneHo4vHbIe cpeacrea nJjs HpOMe)KyTO‘IHOﬁ arrecranmmmu

IIpuMep KOHTPOILHOM padoThI Ne 1:

Bam nanel manHbie 0 )eHCKo# deptunbHocTH (Fr), cpegHeM pasmepe Haioro-

BOr0o BhIueTa u3 nmomoxoauoro Hajuora (Pe) B CIIIA ¢ 1913 mo 1984 roasl, a Takke

nammu niepemennas (WW2) Ha nepuon BTopoit MupoBoii BoiHBI (1939-1945) u

JaMMH TIEpeMEHHasi Ha JOCTYIMHOCTh NMpoTHBO3adaTouHbix Tabnerok (Pill) (1963-

1984). HWcnonw3ys npemsioxeHHbie qaHHble 1 R, RStudio BeimomHuTe 3a7aHus 1

OTBETHTE HA CJIETYIOLINE BOIPOCHI:

1. nainure cpennee 3HaueHue Fr 3a nepuon ¢ 1913 mo 1984 (1 6amn);

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

3. HalIuTe cpeHee 3HaueHue Pe 3a 1oBOeHHBIN repuoy (2 6amna);

4. naiqure 3HaYeHue kKodpdunreHTa koppessiiuu Mexay Fru Pe (1 6amn);

5. ouenure perpeccuto: Fry = o + p1Pes + B, WW 2, + B3 Pilly + u,

5.1. naiinure 3HaueHue f; (1 6amn);

5.2. HaliuTe cTaHapTHYIO omuoKy B, (1 6amn);

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

5.4. maiinure R? (1 6amn);




6. olleHHTE perpeccuro:

Fry = By + B1Pe; + BaPei_q + B3Pei_ o+, WW2 + BsPill, + u,

6.1. Haiinute 3HaueHHE S, (1 6amn);

6.2. caenaiiTe BBIBOJ O CTATHCTHYCCKOM 3HAUNMOCTH B, (2 Oaa);

6.3. HaiizuTe ckoppexTupoBanubii R? (1 6amn);

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

6.5. caenaiite BBIBOJ O cTaTucTHYecKoi 3HauuMocTu LRP nys Pe (3 Gamna);

7. B perpeccuio u3 nyHkTa (5) 100aBbTe TPEH/I;

Fry = By + B1Pe; + foWW 2, + B3 Pill, + @t + u,

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

7.2. cnenaiTe BBIBOJ O CTaTHCTHUECKOM 3HaunMoctu fB; (1 6amn);

7.3. Haiinute 3HaueHue [ (2 6anmna);

7.4. cnenaiiTe BBIBOJ O CTATHCTHYCCKOW 3HAYMMOCTH 33 (2 Gamma);

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

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

IIpuMep KOHTPOJIBLHOM padoThI Ne 2:

Wcnone3ys npeiokeHHble naHHbple © R, RStudio BeImosHMTE 3a7aHUS U OT-
BETHTE Ha CIIEAYIOIINE BOIIPOCHI:
1. outenute cpenaree 3Hadenue AY; (1 6amn);
2. OIICHUTE CTaHJIAPTHOE OTKJIOHEHHE AY;, BRIpa3uTe OTBET B IPOIIEHTAX B TOJI0BOM
ucumnciennu (1 6amn);
3. ouenure AR(1)-monens st AY;. Uemy paBeH K03 QHUIUEHT MPH IEPBOM 3aIia3-
neiBaHuu (2 6am)?
4. oTnM4YaeTcs JM TPH TEPBOM 3ama3blBaHUU KOA(DOUIIMEHT CTaTUCTUYECKH 3Ha-
YUMo OT HyJis (2 Ganna)?
5. nariaure BIC ama AR(1)-momenu (1 6amn).
6. ouenute AR(2)-monens 1t AY;. Uemy paBeH ko3 GUIIMEHT IPHU BTOPOM 3aria3-
npiBaHuM (2 6anna)?
7. OTIIMYAETCS M 3TOT KOA(PGUIIMEHT CTATUCTUIECKU 3HAYUMO OT HyJs (2 O6ana)?

8. naiimure BIC nyis AR(2)-monenu (1 6asmn).



9. sBnsiercs i AR(2)-monens npeanoururenbHee AR(1)-monenu (2 6anna)?

10. oniernte moxenu AR(3). Haiiaure BIC (1 6aimn).

11. wucrone3ys moxenn AR(1)-AR(3) BreiOepere koJmdecTBO JiaroB B Mojean AR
npu oMoy BIC (4 6ana).

12. ucnions3yiite ADF-TecT 11t mpoBepKM rUNOTE3bI O HATMYUU SAUHUYHOTO KOPHS
B AR Mozaenu s Y;. B kauecTBe anbTepHATUBBI MPEIOIOKUATE, YTO Yy TPEHA-CTA-
IIUOHAPEH:

12.1. HaliuTe 3HaYCHUE TECTOBOM cTaTUCTUKH (3 Oaiia).

12.2. Ha OCHOBaHUM TECTOBOW CTATUCTHKH CJEJAlTe BHIBOJ O CTAllMOHAPHOCTH (3

Oainna).

IIpuMep KOHTPOJILHOM padoThl Ne 3:

Bam naHbl gaHHBIE O €XKEMECAYHOM pocTe (pasHuUE JorapupmMoB) MUHU-
MaJIbHOM 3apaboTHOM TuIaThl (gMwage), cpeiHeit 3apaboTHOM miaTel (gwage in) u
3aHATOCTH (§emp_in) B 0fHOM U3 OTpaciieil MPOMBIIIICHHOCTH U HHACKCE OTPEeOH-
Tenbekux 1ieH (gpci) B CILIA 3a nepuon ¢ 1947 o 1997 roapr.

1. orienuTe perpeccuro: gwage_in; = [ + frgmwage; + B, gpci + u;

1.1. Haiimute 3HaueHue [, (1 6amn)

1.2. maiite uaTepnperanuio £, (2 6anna)

1.3. cratuctuuecku 3Ha4uMm Jim 5, Ha 5% ypoBHe? (2 Gasa)

2. 1o6aBbTE B MOJICJIb, OlICHEHHYO0 B myHKTE (1), ¢ 1 mo 12 naru.

2.1. naitnure 3HaueHnue [, (2 Gamna)

2.2. maiite nHTEpHpeTanuio £, (2 6ana)

2.3. cTaTucTUYECKH 3HAa4uM Jin §; Ha 5% ypoBHe? (2 Gara)

2.4. Hy>xHO 1 OBLTO BKJTFOUYATH JIAaTH B MOJIEIb JIJIsI OIIEHKU JJOJTOCPOYHOTO A(h-
(dhexTa MUHUMAaIBHOM 3apab0THOM TUIaThl HA POCT 3apabOTHOM TUIaTe B oTpaciu?
Oo6ocnyiiTe otBeT (3 Oaa).

3. OLIEHUTE perpeccuto: gemp_in, = [, + frgmwage; + B, gpci; + u;

3.1. Bemomnute TecT Ha AR(1) ommoboxk:

3.1.1. yemy paBHo p? (2 Gamna)



3.1.2. yuemy paBHa t-cratuctuka? (1 6amn)

3.1.3. caenaiiTe 3aKIIFOYCHUE O HATMYUU CEPUHHON KOPpESIHU omruooK (2
Oamna).

3.2. momyuute HAC omuoku.

3.2.1. uemy paBnasg HAC ommbka ans gmwage? (2 6amna)

3.2.2. crannmaptHas ommoOka 1t gmwage 6onbiie nwin MeHbine HAC ommbku? (1
OaJt)

3.4. BemmonHuTe TecT bpoiima-Ilarana:

3.4.1. yeMmy paBHa TeCTOBas CTaTUCTHKA (2 Oaia)

3.4.2. cpaemaiiTe BBIBOJ O TE€TEPOCKEIACTUIHOCTH OMHOO0K (2 Oasa).

I[Ipumep KOHTPOIbHO padoThl Ne 4:

Hcnone3ys npemiokeHHbie nanHbie © R, RStudio BeimonHuMTe 3amaHus u
OTBETHTE Ha CIIEYIOIINE BOMPOCHI:

1. onierute AR(1)-moznens miis AY;. Uemy paBeH k03()QUIIMEHT MPH TIEPBOM
3ana3apiBanuu (1 6amr)?

2. OTJIMYAETCA JI MPU MEPBOM 3amna3biBaHUU KOIDPUITMEHT CTAaTUCTUUECKU
3HaYUMO OT HyJIs (2 6ayn)?

3. Harimure BIC nns AR(1)-monenu (2 6amn)?

4. onenuts Monenb ADL(1,4) nns AY;, ucnonb3ys jgaru AX; B KadecTBe

JIOTIOTHUTEIBHBIX PErpeccopoB. HacKoIbkO CHIBHO H3MEHHICS RZ B MOIEIH
ADL(1,4) o cpaBuenuto ¢ AR(1)? (4 6amra)

5. SBnsercs 1nm  3HauuMon F-ctatuctuka Tecta I'peitHmkepa Ha
MPUYUHHOCTB? (4 Oaya)

6.IToctpoiite mnceBmoBHEBBIOOpPOUHBIC Mporuo3bl mo AR(1) momenmu ¢ 1
kBapTana 1989 roxa. [lpuBeaure nepsbie 4 MPOrHo3HbIe 3HaYeHUs. (3 Oaa)

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

8. IMocTpoiite nceBaoBHEBLIOOPOUHBIE TPorHO3bl 0 ADL(1,4) Moxenu ¢ 1
kBapTana 1989 roxa. [lpuBeaure nepsbie 4 MPOrHO3HbIC 3HA4YCHUS. (3 Oaa)

9. Beruuciure RMSS s ADL(1,4) monenu. (3 Oana)



