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1. Kparkasi XapakTepuCcTHKA TUCHUINIMHBI (MOIYJIs)

Pabouas mnporpamma aucuHMIUIMHBI (MOAYNsl) «DKOHOMETpPHKAa 2» COCTaBlI€HAa B
COOTBETCTBUHM C (ellepalbHbIM TI'OCYyJapCTBEHHBIM O0pa30BaTEIbHBIM CTAHJAPTOM BBICIIErO
oOpa3oBaHus — Oakanaspuat no cneruansHoct 02.03.01 MaremMaTuka 1 KOMIBIOTEPHBIE HAYKH,
npoduinp «lIporpamma nByx gurmiomoB HUY BHID u LY «lIpuknagHas MaremMaTuka u
uHPOpPMATHKa», YTBEPXKACHHBIA MPHKa30M MMHHUCTEPCTBA HAYKHM W BBICIIEro 00Opa3oBaHUs
Poccuiickoit ®eneparuu Ne 807 ot 23.08.2017 ropa.

W3ydyeHne aucHMIUIMHBL (MOnyssg) «ODKOHOMETpUKAa 2» IO3BOJIIET AHAIM3UPOBATh
9KOHOMHYECKUE JIaHHBIE C MOMOIIBIO CTATUCTUYECKUX METOJIOB, BBIABIAS 3aKOHOMEPHOCTH U
B3aMMOCBSI3H JIJIsl IPUHATHS OOOCHOBAaHHBIX pEIICHHH. DTa TUCHUIUIMHA (MOAYINb) (GOpMUpPYET
HaBBIKM MOJEIUPOBAHMUS 3KOHOMHUYECKHMX IPOLECCOB U MPOTHO3MPOBAHUS UX PA3BUTHUSA, UYTO
HeoOxouMo B Ou3HEce, puHaHCaxX M rocy1apCTBEHHOM YIIPABICHHH.

MecTto tucuIIMHBI (MOAYJISA) B CTPYKTYpe 00pa30BaTe/IbHOM MPOrpaMMbl

Hacrosmas nucuuniania (MOayJib) BKJIOYEHA B y4€OHBIH I1aH 10 MPOorpaMMe MOArOTOBKH
OakanmaBpuata no Hampasieruto 02.03.01 MaremaTnka W KOMIBIOTEpHBIE HAyKH, MPOQUIb
«IIporpamma ayx qurmuiomoB HUY BIID u LY «llpuknaanas marematuka U MHGOpMaTUKa» U
BXOJMT B BapHaTUBHYIO 4YacThb bioka 1, ¢opmupyemyro y4yacTHUKaMu 00pa30BaTENbHBIX
OTHOILICHHUH.

JucuunirHa (MOyJib) sIBJISETCS BBIOOPHOM M IOCTYIIHA JJIs M3y4eHUs Ha 3 win 4 Kypce B
5, 6 i 7 cemecTpax Ha BBIOOP.

Henpr wu3ydyeHus: AUMCHMIVIMHBI (MOAYJA). (OPMUPOBAHHWE HABBIKOB IPUMEHEHUS
CTAaTHCTUYECKUX U MAaTEMATHMYECKUX METOAOB JUIS aHAIM3a SKOHOMHYECKHX JAHHBIX, IPOBEPKU
TUIIOTE3 U IOCTPOEHHUS IPOrHO3HBIX MOJEIEH.

3aga4u u3yYeHUus1 JUCHHUILINHBI (MOAYJIs):

— OCBOUTH KIIOYEBBIC MOHATHS (PMHAHCOBOTO aHAIM3a, TAKHUE KaK JIOXOAHOCTh, PUCK H
JIMKBUJTHOCTb;

— M3y4YUTh OCHOBHBIE (DMHAHCOBBIE HHCTPYMEHTHI, BKIIIOUYAs [IEHHbIE OyMaru, KpeAuThI U
WHBECTUI[MOHHBIE ITPOTYKTHI;

— TMPUMEHUTh (PUHAHCOBBIE 3HAHUS S OLEHKM WHBECTULIMOHHBIX IPOEKTOB H
ONTUMU3ALMH OFO/IKETOB B MPAKTUUECKUX CUTYAIUIX.

B pe3yabTare 0cBOCHUS IUCHUILIMHBI (MOAYJIfA) 00YYAKOIUMIACS TOJIKEH:

3Hamy:

— OCHOBHBIE MOHSTUS M CBOWCTBA BPEMEHHBIX PSAJIOB M IMAHEIbHBIX JaHHBIX, BKIIOUas
CTallMOHAPHOCTh, TPEH, CE30HHOCTb;

— wMozenu BpeMeHHbIX psaioB: AR, MA, ARMA, ARIMA, VAR;

— MOJEJIM TaHEJIbHbIX JIaHHBIX: 00beIWHEHHBIE, ¢ (PUKCUPOBAHHBIMU U CIy4YalHBIMU
s dexTamu, AMHAMHYECKUE, HEeIUHEIHbIE,

— METO/Ibl OLIEHKHU U MPOBEPKH I'MIIOTE3 Il BPEMEHHBIX M MaHEJIbHBIX MOeNeH (TecThl
€AMHUYHOT0 KOpHS, TecT XaycMana, GMM);

ymembw:

— TPOBOJAUTH rpaUUecKHil aHAIM3 U BHU3YyalIH3aI[UI0 BPEMEHHBIX PSIOB U MaHETbHBIX
JAHHBIX;

— OIIeHUBATh U uHTEepnpeTupoBarh Mogenu AR, MA, ARMA, ARIMA, VAR,

— CTpOMTH IIPOTHO3BI HA OCHOBE MOJEJIEN BPEMEHHBIX PSOB;

— oueHuBath Mojienu nanenbHbIX JaHHBIX (FE, RE) 1 BEIOHpaTh MOIXOASIIYIO MOJIENb;,

— TMPUMEHATHh METOJbI JIJISl aHAIN3a JUHAMUYECKUX U HEJIMHEMHBIX aHEIbHBIX JaHHBIX;

61a0emsp HABLIKOM:

— paboThl C BpEeMEHHBIMU pAJaMHU: IPOBEPKA CTALMOHAPHOCTH, MOJEIUPOBAHUE
TpEeH/1a/Ce30HHOCTH, TocTpoeHue U unreprperanust ARIMA/VAR,;
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— aHaNM3a MaHeIbHBIX JaHHBIX: IPUMEHEHHUE MOJIeNel ¢ (PUKCHUPOBAHHBIMU/CITYIaiHBIMU
s dekramu, ucnonszoBanne GMM;

— WCMOJBh30BAaHUS IKOHOMETPHYECKHX METOJOB JUIS PEHICHHS TPHUKIATHBIX 3a1ad 1
MOJIrOTOBKH aHAJIMTHYECKUX BHIBOJIOB,;

— BH3YQJIM3allUU JIAHHBIX U MHTEPIIPETAIUH PE3YIbTATOB CIOKHBIX YIKOHOMETPHUYECKUX
MOJECIICH.
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2. IlepeyeHb MIAHUPYEMBIX Pe3yJIbTATOB 00y4YeHUsI

Komnerennuu, ¢opmupyemble B pe3ylibTaTe OCBOSHHS TUCHMIUIMHBI (MOIYJS) TpU
IIPOBE/ICHUH Y4EOHBIX 3aHATUH B (hOpMe KOHTAKTHOM paboThl 00yUarOIMXCs € eJarornuecKuMu
paboTHHKaMu YHUBEPCUTETA U B (POpME CaMOCTOSATENIbHON PabOThI 00yJarOIIMXCSI:

Komnerenuus Conep:xxanue HNuauxkarop IlepeyeHp MJIAHNPYEMBIX Pe3YJbTATOB
KOMIIeTeHIIMH KOMIIeTeHLIMH 00y4yeHMs1 10 JUCHHUILIMHE (MO1YJII0)
YK-2. CriocobeH onpeaensTh YK-2.1. 3HaeT AeUCTBYIOIINE IPaBOBbIE HOPMBI,
KpYT 3aJa4 B paMKax perynaupyromue AeaTeIbHOCTb B 00IacTH
MIOCTaBJICHHOH LieJIU U peleHus 3a1a4, OCHOBHbBIE METOMBI U
BBIOUPAThH MOJXO/Ibl K ONIPECIICHHUIO KPyTra 3a1a4
ONTUMAJIbHBIC YK-2.2. YMeeT onpeaensaTh Kpyr 3a7ad B paMKax
CHOCOOBI X PEIICHHUS, MOCTaBJICHHOH 1IN, BEIOUPATh
UCXOJS U3 ONTUMAJIbHBIE CIOCOOB! PelIeHNsI 3a1ad,
JEHCTBYIOIINX YUUTBIBAs UMEIOIINECS PECYPCHI U
MPaBOBBIX HOPM, OTrpaHUYCHHUS
HMMEIOIIHXCS PECYPCOB YK-2.3. NmeeT npakTU4eCKHid OTBIT MPUMEHEHUS
Y OrpaHHYCHUIN 3HAHWH O MPaBOBBIX HOPMaX U pecypcax B
peaNbHBIX CHTYalusIX, pa3padoTKH U
peanu3aluuy peuieHnid B COOTBETCTBUU C
YCTAHOBJICHHBIMU OIPaHUYECHUSIMU
YK-9. Crioco0OeH mpuHIMAaTh YK-9.1. 3HaeT OCHOBHBIE IKOHOMHYECKHE TEOPHH
000CHOBaHHBIE Y MIPUHLIUTIBI; HOPMaTHBHBIC U ITPABOBBIE
KOHOMHUYECKHE AKTBI, PETyIUPYIOLINE SKOHOMUIECKYIO
peLICHNS B Pa3IMYHbIX JeSITETbHOCTh
obmacTsix YK-9.2. YMeeT aHanu3upoBaTh SIKOHOMUYECKYIO
JKU3HEAEATEILHOCTH nHGOPMAITUIO U TaHHBIC; pa3padaThiBaTh
1 000CHOBBIBATh SKOHOMHYECKHE
CTPaTEerHy U PeIICHUS
YK-9.3. Hmeet npakTHUECKHIA OTIBIT B
MPUMEHEHUH SKOHOMHYECKHUX 3HAHUH B
peaibHBIX CUTYaLUsIX U IPOSKTax
OIIK-7. CnocoOeH OIIK-7.1. 3HaeT 60a30BbIe SKOHOMHUYECCKHE OHATH,
UCIIOJIb30BaTh OCHOBEI OCHOBaHHBIC Ha TIPUMCHEHUH
9KOHOMHUYECKHX MaTEeMaTHYECKOT0 aHAIN3a
3HaHUH B pa3IMYHBIX OIIK-7.2. YMeeT HCroIb30BaTh dKOHOMHYECKUE
chepax 3HAHUS JJIs1 ONTHMU3AIMH U PEIICHUS
KUIHEEATETHHOCTH 3aja4 Mpo(heCCHOHATIBHOM JesITETbHOCTH
OIIK-7.3. NMeet npakTUyecKuii ONBIT B
MPUMEHEHUN SKOHOMUYECKHX 3HaHUH B
npodeccnoHaNbHON 00JIacTH
OIIK-8. Criocoben OIIK-8.1. 3HaeT OCHOBHBIC [TPABOBBIC MOHATHUS H
MCII0JIB30BaTh OCHOBEI 00J1aCTH UX UCIIOJIb30BaHMS
MIPABOBBIX 3HAHUII B OIIK-8.2. YMeeT HCIoIb30BaTh MPAaBOBBIE 3HAHUS B
pasnn4HbIX cdepax npodecCHOHATLHON IEATETHLHOCTH
KU3HEIESATETbHOCTH
OIIK-8.3. NmeeT npakTU4eCKHU ONBIT MPUMEHEHUS
MPaBOBBIX 3HAHHUH B MPO(ecCHOHATIBLHOM
o0nactu
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3. Temaruueckuii njiax

Nen/ TpynoeMKocTh, akageMH4YecKHe Yachl
n HaumenoBanue Ounas ¢hopma
pa3jaena AMCHUIIHHBI KonTakTHas padora T}( y
(Monysst) Texuun CemHHapbI CamocTosi | (Texkyuiuii KOHTPOJIbL
KonTtposn TeJbHas yCIEeBaeMOCTH)
(mpakTHYecKue
padora
3aHATHS)

1 OCHOBBI BpEMECHHBIX U 5 7 18 IToaroroBka k
MaHENbHBIX JaHHBIX: ceMUuHapy,
TEOPETUYECKUE OCHOBBI Homainue 3aganus,
U BU3YyaJu3alus KBu3

2 Moenu BpeMEHHBIX 7 9 18 IToaroroBka K
PSIOB: IOCTPOCHHE, CeMHHapYy,

OLICHKA U Jomainue 3aganus,
MPOTHO3UPOBAHUE KBu3

3 AHaM3 MHOTOMEPHBIX 4 6 18 [ToaroroBka k
BPEMEHHBIX PSJIOB: CeMHHapYy,
BEKTOpHAas Jomaiinue 3ananus,
aBTOpETpeccHs KonTponbHas paborta

4 BbazoBrie MmeTonbt 6 8 18 [MoaroroBka k
aHaJM3a MaHeJIbHBIX CeMHHapYy,

JAHHBIX: JomanrHre 3amaHuisl.
(hKcUpOBaHHBIE U Ksu3
cirydaitabie 3G HeKTh

5 JvnHamudeckue u 4 6 18 IloaroroBka k
HEJTMHEHHBIE MOJIEITH ceMUHapy,
MIaHENBHBIX JAHHBIX Jomanaue 3amaHus

6 Wuterpanus 2 4 10 18 TTonroroBska k
BPEMCHHBIX U CEeMHHapYy,
MaHEJbHBIX JIaHHBIX B JlomanrHuie 3amaHus,
MPaKTHUKE: KEHUCHI U IIpoext
MTPOEKTHI
3auem ¢ oyeHKOI 4

Hmozo: 28 40 14 108
Obvem oucyunaunovt (Mooyns) 190

(6 ax. u.)

Obvem Ooucyunaunvt (MoOoyns)
(6 3au. eo.)

4. CopepxxaHue TUCHUILIHHBI (MOTYJI5)

Nen/m HanmenoBanue pasgea ConepxaHue TUCHUNIHHBI (MOYJIs1) IO TeMaM
AUCHUIJIMHBI (MOLYJIs1)

1 OCHOBBI BpEMEHHBIX U Brenenne B BpeMeHHBIC PSIIBI M TTAHEIBHEBIE TaHHBIE. THUITHI TaHHBIX,
MaHEbHBIX JaHHBIX: CTpYKTypa, rpaduueckas Busyanusaius. CTallHOHAPHOCTh BPEMEHHBIX
TEOPETUYECKHE OCHOBBI U psA0B. AHaIU3 TPEHa U CE30HHOCTH. | padudeckre MeTOIbI aHaJH3a.
BH3yaJTU3AIIHS [TaHenpHBIC MaHHBIC: CTPYKTYPA, THITHI, BU3YATH3AITH.

O0benunennbie nandbie (Pooled Data).

2 Mogenu BpeMEHHBIX PsIOB: MopenupoBanue TpeHaa. [I[pornozupoBaHue Ha OCHOBE TpeHIa U
IIOCTPOEHUE, OLICHKA U Ce30HHOCTH. ABTOperpeccronHbIe MoJienu (AR). Onenka u
MPOTHO3UPOBAHUE uHTepHpeTanus. Moaenu CKoib3smero cpeanero (MA) u cMemanHbIe

monenn (ARMA). Mojienn aBTOperpeccun co MHTETPHPOBAHHBIM
ckosp3aumM cpenHuM (ARIMA). IIpornoszupoBanue.
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AHanu3 MHOTOMEPHBIX
BPEMEHHBIX PSI/IOB: BEKTOPHAs
aBTOperpeccus

MHuoromepHbie BpeMeHHbIE psiabl. BekropHast aBToperpeccus (VAR).
Onenka mojeny. IMIyJibCHbIE peaklUu U AUCIIEPCUOHHbIE
paznoxenus B VAR. MHTepnperarust pe3yapTaToB.

bazoBbie MeTOBI aHAIN3A
MMaHEIHLHBIX TAaHHBIX:
(uKCHpOBaHHBIC U CITy4YailHbIE
3¢ deKTH

Mogens ¢ pukcupoBanubsiMu dpdexramu (FE) ams manensHbIX
naHHbIX. OLeHKa u uHTepnpeTannsi. Moaens co ciay4aliHbIMU
addexramu (RE) mas manenbHBIX maHHbIX. OTieHKa 1 HHTEPIIPETAITH.
Bri6op mexny monensmu FE u RE. Tect Xaycmana. [Ipaktuueckoe
pUMEHEHHE.

JlmHaMU9IeCKre U HEJTMHCHHBIC
MOJICIIH TIaHETHHBIX TaHHBIX

Junamudeckue maHenbHbIe Mojenu. OneHKa MEeToI0M
WHCTPYMEHTAIbHBIX NlepeMeHHbIX (GMM). Hennnueitapie Mogenu
naHenbHbIX AaHHbIX (Logit/Probit). [IpuMeHeHne 1 HHTEpIIpeTaIHsL.

Huter panys BpEMCHHBIX U
IMaHCJIbHBIX JAaHHBIX B IIPAKTHUKE!
KEHCHI U IMPOCKTLIL

WnTerpanus 3HaHuil. Pemenre KoOMIUIEKCHOM 3a1a4yn. 3amuTa
MIPOEKTA.
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5. YueOHO-MeTOaHYECKOE O0ecIeYeHue

VYHuBepcUTET  pacrojaraeT IOJHBIM  HA0OpOM  JIMIEH3HMOHHOTO M CBOOOJHO
pPacHpoCTPaHsIEMOro IMPOTPAMMHOTO O0ECHEeYeHHs, BKJIIOYAs MPOAYKTHl OTCUYECTBEHHOTO
IIPOU3BOACTBA.

Kaxaplii cTyJeHT B Te4eHHE BCEro Inepuojga OOydYeHHs MOJIydaeT WHAWBUAYaTbHBINA
HEOTPAaHWYEHHBIH  JOCTYH K  DJIEKTPOHHO-OMONMOTEYHOH  CHUCTeME U 3JIEKTPOHHOU
UH()OPMAIIMOHHO-00Pa30BaTENFHON Cpele YHHBEPCUTETa. OJTH CHUCTEMBl IIPEIOCTABISIOT
BO3MOXHOCTH JIOCTYIIa K pecypcamM 3 Jr000i TOUYKH, TJIe eCTh NOJKII0UeHHe K ceT VHTepHer,
KaK Ha TEPPUTOPUHU YHUBEPCUTETA, TAK U 32 €r0 MpeaesaMHy.

CrynentaMm o0ecriedeH yJaJIeHHBIH JOCTYNl K COBPEMEHHBIM MpOo(ecCHOHATBHBIM 0azaM
JAHHBIX U MH(OPMALMOHHBIM CIIPAaBOYHBIM CHCTEMaM.

Ocnosnas numepamypa:

1. Tumodeen, B. C. Dxonomerpuka : ydeOnmk s By3oB / B. C. Tumodeer, A. B.
Ddanneenkos, B. 0. lllekonaua. — 2-¢ u3x., nepepad. u non. — Mocksa : U3narensctBo FOpaiir,
2025. — 277 c. — (Bwiciee oOpazoBanme). — ISBN 978-5-534-18281-1. — Tekcr
uiekTpoHHBIH  //  OOpaszoBarenpHass  miatdpopma  FOpait  [caiit]. —  URL:
https://urait.ru/bcode/556228.

2. I'anoukun, B. T. DxoHOMeTpuUKa : y4eOHUK U pakTUKyM 11t By30B / B. T. 'anoukun. —
Mockga : M3narensctBo FOpaiit, 2025. — 293 ¢. — (Bricmee o6pa3oBanue). — ISBN 978-5-534-
14974-6. — TexcT : snekTpoHHbIN // Obpa3zoBatenbHas iardopma FOpait [caiit]. — URL:
https://urait.ru/bcode/561148.

3. Mappnac, A. H. DxoHOMeTpUKa : y4eOHHUK M IPaKTUKyM uis By30B / A. H. Mapnac. — 2-
e m3d., ucnp. u jgon. — MockBa : M3marensctBo IOpaiit, 2025. — 180 c. — (Bsicmee
obpazoBanue). — ISBN 978-5-9916-8164-3. — Tekct : anmekTpoHHBIN // OOpa3zoBareibHAas
wiatgopma Opaiir [caiit]. — URL: https://urait.ru/bcode/561438.

4. lemupnosa, O. A. DKkoHOMETpHKa : Y4eOHHUK U MpakTHUKyM s By3oB / O. A. Jlemunosa,
1. . ManaxoB. — 2-¢ u31., nepepad. u nporn. — Mocksa : M3parensctBo FOpaiit, 2025. — 398 c.
— (Boicmiee obOpazoBanue). — ISBN 978-5-534-20392-9. — Tekct : 2neKTpOHHBIA //
O6pasoBarenbHas wiathopma KOpaiit [caiit]. — URL: https://urait.ru/bcode/560504.

Jononnumenvnan tumepamypa:
5. Bakynenko, E. C. DxoHoMmeTpuka (mpoaBUHYTHIHA Kypc). IIpumenenue nakera Stata :

yuebHuk ans By3oB / E. C. Bakynenko, T. A. PatnukoBa, K. K. ®ypmanoB. — Mocksa :
N3znarensctBo IOpaiit, 2025. — 246 ¢. — (Bsiciiee oopazoBanue). — ISBN 978-5-534-12244-2.
— Tekcr : onexktponHbli // OOpa3zoBatenbHas mnatdopma HOpait [caiit]. — URL:

https://urait.ru/bcode/566581.

6. MartepuajibHO-TeXHHYECKOE o0ecrevyeHne

VYHUBEpCUTET pacmojaraeT MaTepUalIbHO-TEXHUYECKOH 0a30if, COOTBETCTBYIOLICH
JEMCTBYIOIIUM MTPOTHBOIIOKAPHBIM TPAaBHUJIaM U HOPMaM M 00ECIIeYHBAIOIIEH IPOBEIEHUE BCEX
BUJOB JUCUUIUIMHAPHOW M MEXIUCIUIUIMHAPHON TOATOTOBKH, IMPAKTHUYECKOW M HAy4dHO-
HCCJIEIOBATENBCKOM paboT 00ydarouxcsl, IPelyCMOTPEHHBIX Y4€OHBIM IJIAHOM.

[TomMerienust, KOTOpPbIE MPEICTABIISAIOT CO00M yueOHbIE ayAUTOPUH JJIsl TPOBEICHUS 3aHATHH
JEKIIMOHHOTO ~ THUIMA, 3aHATHH CEMHHApCKOro (NPaKTUYEeCKOTO0) THIA, TPYNIOBBEIX W
WH/IMBUYaJIbHBIX KOHCYJbTAIUH, TEKYIIEro KOHTPOJIS U MPOMEXYTOYHOM aTTeCTalllH, a TAKKe
MIOMEIMICHUS IS CAMOCTOSATENBHON paObOTHl M TOMEIICHUS ISl XPaHEHHS U MPO(UITAKTHIECKOTO
oOciy>xuBaHus yueOHOro obopynoBanus. IlomeneHns: yKOMIUIEKTOBAHbI CIIEUATN3UPOBAHHON
MeOeTbI0 U TEeXHWYECKHUMHU CPEICTBAMH OOYUYEHHsI, CITY)KAIIUMH JUIsI TIPEICTABICHUS YIeOHOM
uHpopMaluu OOJIBIION ayIUTOPHH.
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N3yuenne quCIuIInHb (MOIYIIs) 00ECIIeYnBaeTCs B YYCOHBIX ayIUTOPHSIX, OCHAIIICHHBIX

— CTOJIaMH U CTYJIbSIMU;

— KOMIIbIOTEPHOU TEXHUKOU;

— MEXaHWYECKHMHU KaIbKYJISITOPaMHU;

—  CHENHUAIU3UPOBAHHBIM 000pYyI0BaHNEM, BKITIOYAs IEMOHCTPAIIHOHHOE 000PYI0BaHHE.

[TomereHus U1 CaMOCTOATEIBHOM pabOThI 00YYAIOIINXCS, B TOM YHCIIE TPUCIIOCOOTICHHbBIE
JUI WCTOJB30BAHUS WHBAJTUAAMHU M JUIAMH C OTPAaHUYEHHBIMH BO3MOXKHOCTSIMH 30POBBS,
OCHAIIIEHbl KOMIBIOTEPHONH TEXHUKOH C BO3MOXKHOCTBIO MOAKIIOUEHUS K ceTu «MHTepHeT» u
o0ecrieyeHHeM  JIOCTyNa B OJEKTPOHHYIO  MH(POPMAIMOHHO-00pa30BATEIBbHYIO  CPEdy
YHuBepcurera.

OOyyarommMcesl IPeNOCTaBIAETCA JOCTYIl (B TOM 4YHCIE YIAIEHHBIN) K pecypcam
MH(}OPMaLIMOHHO-TEIIEKOMM YHUKAIIMOHHOM ceTH «VHTepHeT», AJIeKTPOHHBIM pecypcaM (B TOM
YHCJI€ NEKTPOHHBIM OMOIMOTEYHBIM CHCTEMaM, COBPEMEHHBIM MpO(ecCHOHATBHBIM 0a3aMm
JTAHHBIX U UH()OPMALIMOHHBIM CIIPABOYHBIM CHCTEMAaM):

Ne HaumeHoBaHue moprasia Ccplika
(u31aHusl, Kypca, IOKYMeHTA)
1. Hayunas snextponnas 6ubnuoreka elibrary.ru https://elibrary.ru/defaultx.asp
OuoIMoTEKA
2. baza manneix mis I T-cneruaincTos https://habr.com
3. | Baza mannsix ScienceDirect https://www.sciencedirect.com
4. | OdurmansHbpIi calT MUHHCTEPCTBA HAYKH https://minobrnauki.gov.ru/

BEICIIET0 0Opa3oBanus Poccuiickoit deneparuu

5. | ®enepanbhsiii moprai «Poccuiickoe oopazoBanue” | https://www.edu.ru/

6. | Mudopmanuonnas cucrema "Eaunoe okHo nocryma | http://window.edu.ru/
K 00pa3oBaTeNbHBIM pecypcam"

7. | Enunas xomnexuums nudposix oOpazoBatenbubix | http://school-collection.edu.ru/
pecypcoB

8. denepanbHbIi HEHTP UHHOPMAIIMOHHO - http://fcior.edu.ru/
00pa3oBaTesIbHBIX PECYPCOB

[lepeueHr MHQOPMALIMOHHBIX TEXHOJOTHM, MCIOIB3YEMbIX IIPU  OCYIIECTBICHUH
00pa3oBaTeNLHOTO MpoIiecca M0 TUCHUIIIMHE (MOAYII0), B TOM YHCIIE€ KOMIUIEKT JIMIEH3HOHHOTO
IPOrpaMMHOr0  OOecleyeHusl, COBPEMEHHble MpodeccuoHalbHble 0a3bl  JaHHBIX U
MH(POPMAaLIMOHHBIE CIIPABOYHBIE CUCTEMBI:

HaunmenoBanue 1O IIpousBoacTBO JluneH3nonHoe / cBOOOIHO
pacmpocTpansiemoe

OnepanoHHbIE CHCTEMBI:
Microsoft Imagine (Windows Client, Server) | sapy6exmtoe | nmuuensnonHoe
Bpay3sepbI:
Slupexc.bpaysep OTEYECTBEHHOE CBOOO/IHO PacIpOCTPaHIEMOE
Google Chrome 3apyOeKHOe CBOOOJIHO pacrpocTpaHsIeMoe
Od¢ucHble NpUI0KEHNS:
Microsoft Imagine (Visio, OneNote) 3apy0ekHOoe JIMIIEH3MOHHOE
TeXstudio 3apy0exKHoe CcBOOOJTHO PACIIPOCTPAHIEMOE
Adobe Acrobat Reader 3apyOeKHOe CBOOOJIHO pacrpocTpaHsIeMoe
IporpammHoe o0ecneveHne 1Jisl IVIAHHPOBAHUS H Y4eTa BPeMEHH:
Toggle app | sapy6exmnoe | cBOGOHO pacnpocTpansiemMoe
CucTeMBbl YHpaBJieHHs] MPOEKTAMM:
Microsoft Imagine (Project) | sapyGesxHoe | nuuensnonHoe
CucremMbl ynpasJieHHs1 6a3aMH TaHHBIX:
Microsoft Imagine (SQL Server) | sapyGexHoe | muuensnonHoe

Cucrtemsl pesepBHOro konuposanus (backup):
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Acronis Backup Advanced for HyperV | sapy6exnoe JMLEH3UOHHOE
CnpaBoYHO-IIPABOBbIE CHCTEMBI:

KoncynprantlLioc: cripaBouHO-IIpaBOBast OTEYECTBEHHOE JIMIICH3HOHHOE

cucTeMa

CpencrBa aHTMBHPYCHOM 3aIIMTHI:

Kaspersky Endpoint Security mist 6usaeca OTEYECTBEHHOE JIMIEH3HOHHOE

Crampmaprasii Russian Edition

Cpensl pa3padoTKm:

Visual Studio Code 3apy0exHoe cBOOOJTHO PACTIPOCTPAHIEMOE
Bash (Unix shell) 3apyOexkHOE CBOOOHO pacIpoCTpaHsIeMOe
Anaconda 3apy0OeKHOE CBOOOJTHO pacIpocTpaHsIeMoe
Robotic Operating System 3apy0exKHOE CcBOOOJTHO PACIIPOCTPAHSIEMOE
CopelliaSim 3apyOeKHOe CBOOOJIHO pacrpocTpaHsIeMoe
Google Colaboratory 3apy0exHoe CcBOOOJTHO PACTIPOCTPAHIEMOE
IlakeThl MPOrpaMMHBIX CPEICTB M OMOJIHOTEK:

AutoPsy 3apy0eKHOE CBOOOJTHO pacIpoCTpaHsIeMOe
Interactive Disassembler (IDA) 3apy0eKHOe CcBOOOJIHO PACIIPOCTPAHIEMOE
Cucrtembl ynpapjeHusi onéanorpagudeckoii HHGpopManueii:

Zotero | 3apy6exHoe | cBOGOIHO pacIpocTpaHseMoe
CepBuchl U C1yKOBbI:

Bind 3apy0eKHOE CBOOOIHO PACIIPOCTPAHIEMOE
Docker 3apyOexKHOE CBOOOIHO PaCIpPOCTPaHsIEMOe

7. MeroanyecKue v OlleHOYHbIe MATEPHAJIbI
MeToan4yeckue yKazaHHus I 00y4AIOUIUXCS 110 OCBOCHUIO TUCHHILIMHBI (MOYJIs1)

B mpouecce u3yueHuss AUCUUIUIMHBL (MOAY/s) «DKOHOMETPUKA 2» B paMKax TEKYIIETOo
KOHTPOJISI YCIIEBAEMOCTH UCIOJIb3YIOTCS TaKue BUJIbl y4eOHOM pabOThl, KaK JIEKLUHU, CEMUHAPBI,
KOHTpOJIbHasE pa0oTa, KBHU3bl, JOMAlllHME 3aJaHUs, INPOEKT, a TaKKe pa3JIUyHble BUIbI
CaMOCTOSITENIbHOW paboThl OOyyaromuXcst MO 3aJaHHI0 TpernojaBaTeNs, HalpaBJIeHHbIE Ha
pa3BUTHE  HABBIKOB  MPO(ECCHOHATBHOM  JIEKCHUKH,  3aKpeIUIeHue  IMPAKTUYECKUX
npo¢eCCHOHATBHBIX KOMIIETEHIIMH, TOOIPEHNE HHUIATHB.

Jlexyus ~— cHUCTEMAaTHYEeCKOe, IOCIENOBATEIbHOE, MOHOJOTHUECKOE  H3JI0KEHHUE
nmpenoAaBareneM y4eOHOro MaTepuana, Kak MpaBuio, TEOPETUUECKOTO XapaKTepa.

B mporecce neknuii peKOMEHIyeTCS BECTH KOHCIICKT JIEKIIUWA: KPAaTKO W CXEMAaTUIHO
¢dbuKkcUpoBaTh OCHOBHBIC HJIEH, BBIBOJBI M OOOOIICHHS JEKIMH, BBIIETSITh Ba)KHBIE MBICIH,
KITIOYEBBIC CJIOBAa M TEPMHHBI. HeoOXOIMMO OTMETHTH BOMPOCHI WM MaTepUaNbI, KOTOPHIC
BBI3BIBAIOT 3aTPYAHEHHUS, U TIOMBITAThCS HAWTH OTBETHI B PEKOMEHJI0BAaHHOW nmuTepatype. Eciu
pa3o0parbcsi B Marepuaie He yJaercs, cieayeT chopMyaupoBaTh BOIMPOC W 3a1aTh €ro
MPenoAaBaTeNo Ha KOHCYIbTAlUU UM BO BPeMsI CEMUHAPCKOTO (ITPAKTHYECKOT0) 3aHATHSI.

Yuacmue 6 cemunape (ayoumopmnas paboma) — aktuBHas paboTa CTyJeHTa HAa CEMHUHApE,
€ro OTBETHI Ha BOMPOCHI MIPETMOIaBATENS U yYACTHE B TUCKYCCHH.

JIst yCIenHOTo yqacTHsl B CEeMUHApe CTYIEHTaM PEKOMEHAYETCS 3apaHee 03HAKOMHUTHCS C
TEMOU OOCYXXIEHHS, MPOYUTAaTh HEOOXOAUMBbIE MaTepUalbl U MOATOTOBUTH BOIPOCHL. BaxHO
AKTUBHO CJIYIIAaTh M BOBJICKATHCS B TUCKYCCHIO, BRICKA3bIBAsl CBOM MHECHHS M apTyMEHTUPYS HX.
[Ipu oTBeTax Ha BOMPOCHI MPEMOJABATENS CTOUT OBITH YBEPEHHBIM, YETKUM U JIOTUYHBIM,
ONHPAsACh HA U3YYCHHBIH MaTeprall. Takxke MOJIe3HO MO ICPKUBATh JTUAJIOT C OJJHOKYPCHUKAMH,
9TOOBI 000TaTUTh OOCYXKICHHUE U PACITUPUTH CBOU 3HAHMUSI.

Jomawnee 3a0anue — HabOPp 3a/1a4 1O TEMaM HEJICIIH.
[Ipu pabore Haj MAOMANIHUMH 33JaHUSMHU BaKHO BHUMATEIBHO O3HAKOMHTHCS C
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TpeOOBaHUSIMU U CPOKaMU BBINOJIHEHUs. PekoMeHyercss pa3douBaTh 3aaHus Ha STarbl, YTOObI
n30exarh MEPerpy3kd W Jydllie yCBOUTh Marepuall. Vcrmonb3oBaTh pa3iuyHbIE UCTOYHUKU
uH(pOopMalnu, BKII0Yas yaeOHUKH U OHJIAaH-PeCcypChl, A1 0oJiee rTyOOKOro MOHMMAaHUSI TEMBI.

Koumponvhas paboma — nuceMeHHasi paboTa ¢ HabopoMm 3a/1a4, KOTOPbIC HYKHO PEIIUTh 3a
OrPaHUYCHHOE BPEMSI.

[{enb KOHTPOJIBHOUM PabOTHI - MOTYYUTh CHEIUAIBHBIC 3HAHUS 110 OAHOU WM HECKOJIHKUM
TEeMaM TUCHUIUIMHBI (MOYJIs) U TIPOJEMOHCTPUPOBATh HABBIKH UX MPAKTHYCCKOTO TPUMEHEHHUSL.

Keuz — 3T0 WHTEpakTUBHOE TECTHMPOBAHHUE, HAIpPABICHHOE Ha IPOBEPKY 3HAHUI U
IOHUMAaHMs U3y4aeMoro Marepuara.

s ycnemHol noAroToBKHM K KBHM3Y PEKOMEHAYETCSI BHUMATENIbHO H3YYUTh OCHOBHBIE
HOHATHUS U METOJIbl, U3ydaeMble Ha Kypce. [lone3Ho pemars npakTHuecKue 3aJjauyu U NpUMeEpHL,
4TOOBI 3aKPENHUTh TEOPETHUECKUE 3HAHUS. TaKKe CTOUT 03HAKOMUTHCS C THITMYHBIMU BOIIPOCAMU
U popmaramMu 3a/laHu, 4TOOBI Jy4Ille TOANOTOBUTHCSA K TECTUPOBAHUIO.

IIpoexm — uccrnenoBarenbckas padboTa 110 Kypey U Ipe3eHTalusl pe3yJibTaToB.

Jns ycnemHod MOATOTOBKM K MPOEKTY: YETKO OMpPENeIUTE LEMH M 33Jayd MPOeKTa,
pacopenenure pojlud U O0S3aHHOCTH MEXKIYy YYacTHHKaMH, a TaKXKe YCTAaHOBUTE CpPOKHU
BBITIOJTHEHUSI KaXKJI0M 4acTu paboThl. PerynspHo npoBoauTe BCTpeun AJisg 00CYKACHHs ITporpecca
Y PEIICHHs] BO3HUKAIOIIUX BOIPOCOB.

Camocmosmenvnas paboma — paboTa CTYJEHTOB, HaIpaBICHHAs Ha YIIIyOJEHHOE
U3y4eHHE OTJCIBHBIX TEM M BOIPOCOB YIEOHOW JUCIUTUIMHBI (MOIYIIS).

B nporuecce camocTosTenbHOM paboThl CTYIEHTHI B3aUMOICHCTBYIOT C PEKOMEH/10BaHHBIMU
MaTepHrajaMH P MUHUMAJIFHOM YYaCTHHU MPEToiaBaTels. 3a1a4un CTyIeHTa BKIIOYAIOT paboTy
C KOHCIIEKTaMU JIeKI1i (00paboTka TeKCTa), IOBTOPHOE U3yUeHHE YUeOHbIX MaTepHalOB, IJIaHOB
¥ TE3MCOB OTBETOB, U3YUEHHUE JOMOIHUTEIBHBIX TEM, BBIIIOJHEHHE Y4eOHO-NCCIIEAOBATEIBCKUX
3aIaHUI U IpYyToe€.

Cucrema OLlCHUBAHUSA PE3YyJbTATOB oﬁyqemm Mo TMCHMIIJIMHE (MO}IyJIlO)

Kpurtepun nonyyenusi ypoBHsi M OlleHUBaHUAA COPMHUPOBAHHOCTH KOMIIETEHUMH 1O
AUCHHUIIMHE (MOYJII0) K JKOHOMETPHUKA 2»

OneHuBaHue YpOBHSA Y4€OHBIX JOCTI)KEHUH, OOYYaroMIMXCs MO TUCIUIUIMHE (MOIYIIO),
OCYIIECTBIISIETCS B BUJIE TEKYIIIETO KOHTPOJISI YCIIEBAEMOCTH U MPOMEKYTOYHOM aTTECTAIlUH.

IIpomexyTouHasi arrecTamusi MO AUCHUIUIMHE (MOAYJIO) OCYIIeCTBIseTcs B (opme
3auyem ¢ OWEHKOU, TIPU DTOM TMPOBOJMUTCS OIIEHKAa KOMIIETCHIIMH, C(HOPMUPOBAHHBIX I10
TUCITUTLINHE.

I[J'IS[ OLCHUBAHWA TCKYHICTO KOHTPOJIA YCIICBACMOCTU H HpOMe}KyTO‘IHOI\/'I aTTecTaliuu
WCIIONIB3YETCS JIECATHOAIIbHAS IKaJIa OIEHWBAHMS, KOTOpas COOTHOCUTCS C TPaJAMIIMOHHOU
MATHOATITPHON MIKAJION CIEAYIONUM 00pa3oM:

HdecaTubannbuas IlaTtudannbHas OO0mas xapakTepucTHKA pe3yJibTaTa
Onenka 3a 3a4er
OLIEHKA OLICHKA o0y4eHuUs MO TUCHUTINHE (MOILYJII0)
10 OTtnuaHO 3auTeHo CTyIeHT MOJHOCTBIO BIAACET 3HAHHUSIMHU,
9 OTIUYHO 3ayTeHo H3JI0)KCHHbBIMU B pa60qe1‘/'1 IporpaMmme, u
) OTIMYHO 3auTeHo DIyOOKO  OCMBICTISICT jaucnuiuinHay. OH

CaMOCTOATCIIBHO n JJOTHYCCKH
IMOCJICA0BATCIIbHO OTBEYACT Ha BCC BOIIPOCHI,

AKICHTUPYA BHUMAHUEC Ha HanOosee
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JlecaTndanabHas
OIleHKA

IIaTnéananLuasn
OILICHKA

OneHka 3a 3a4yert

OO0mast xapakTepucTHKA pe3yJibTaTa
00yuyeHus 1o JUCHUILIAHE (MOYJII0)

BaYKHOM. YmMmeer aHaJIM3UPOBATH,
CpaBHUBATH, KJIACCH(UIIUPOBATH, 0000IIATh,
KOHKPETH3UPOBATh W CHUCTEMaTH3HPOBAThH
W3y4YCHHBIH MaTepual, BBLACISS KIIIOYEBbHIC
MOMEHTBl W yCTaHaBIUBas IPUYUHHO-
clelcTBEHHbIE CBs3H. YeTko ¢opmymnupyer
OTBETHI, YBEPEHHO HUHTEPIPETUPYET
pe3ynbTaThl aHAITN30B u JOpyTHX
HCCJIEIOBAHNMN, a TaKXe peIIaeT CIOKHBIE
3agauyd. CTyOeHT XOpOLIO 3HAaKOM C
METOAaMHU HCCIEeJOBaHMs, HEOOXOIUMBIMH
U TPAaKTUYECKOW AEATEIbHOCTH, U yMEEeT
CBSI3BIBATH TEOpeTUIeCKUe ACTIeKTHI
JUCIHUIUTUHBL (MOJyJsl) C MPAaKTHYECKUMHU
3a7auyamH.

Xoporo

3auTeHo

Xoporo

3auTeHo

CryneHnt oOnamaeT 3HAHUSAMHU IpenMeTa
MOYTH B TIOJHOM oObeMe paboueii
MPOTPaMMBI H CAMOCTOSITENIEHO, JIOTHYECKH
MOCJIeJOBAaTeIFHO U BCECTOPOHHE OTBEYAET
Ha BCE BOIIPOCHI, aKLIEHTUPYS BHUMaHHUE Ha
HamboJee 3HaYNMBIX MOMeHTaX. OH ymeeT
aHaATM3UPOBATH, CpaBHUBATH,
KJIACCU(HUIPOBATD, 0000maTh,
KOHKPETH3UPOBATh M CHUCTEMaTH3HPOBAThH
W3Y4EHHBIA  MaTEpHall, BBIICNSS  €ro
KIIFOUEBBIE  AaCleKThl W YCTaHaBIIMBas
MIPUYINHHO-CJICACTBCHHBIC CBA3U.
®dopMynupyeT CBOM OTBETHI, YBEPEHHO
WHTEPIPETUPYET PE3yNbTaThl aHAJIN30B H
JIpyTUX HCCIIEIOBAaHUM, a TaKXKe pellaeT
CJIOXHBIE CUTyallMOHHBIE 3a7adu. CTyIeHT
XOPOIIIO 3HAKOM c METOaMHU
WCCIIEIOBAHNSA,  HEOOXOMUMBIMH IS
MPAKTUYECKON JNIEeATENhHOCTH, U yMeEeT
CBA3bIBATH TCOPETUICCKUEC ACIICKThI
mpeaMeTa ¢ MPAaKTHYECKUMHU 3a/1a4aMu.

YI[OBHCTBOPI/ITGHLHO

3auTeHo

YI[OBHCTBOPI/ITGHLHO

3auTeHo

CryneHnt obnamaer 0a30BBIMH 3HAHHSIMHU
0  JWCHMIUIMHE, HO  HCIBITHIBAET
TPYJIHOCTH TIPU CAMOCTOSITEIHHBIX OTBETAX
Y UCTIOJIb3yeT HETOYHEIE (hopMyITupoBKH. B
X0Jlie OTBETOB OH JIOMYCKaeT OLIMOKH,
Kacaromuecst cyTd BorpocoB. CTyaeHT
CIIOCOOCH peIIaTh TOJBKO CaMble MPOCTHIC
3a7aud U BiaAeeT JUIIb MHHUMAILHBIM
Ha0OPOM METO/IOB UCCIICAOBAHUS.

He cnan

He 3auteno

He cnaun

He 3aureno

CrymeHT He OBIafeNn 00s3aTebHBIM
MHUHUMYMOM 3HaHUH 10 TPEIMETy U He
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JecarndannpHas IlsaTtuéannbHas OO0mast XapaKTepuCTHKA pe3yabTaTa
Ouenka 3a 3a4er
OLICHKA OLICHKA o0y4eHUs MO TMCHUTUINHE (MOIYJIIO0)

1 He cnan He 3aureno MOXKET OTBCTHUTbL Ha BOIPOCHI, NAKE CCJIU
nmpernogaBareiib 3adacT JOIMOJTHHUTCEIIBHBIC

HaBOJISIIIIIE BOTIPOCHI.

Hucturinuna (Mo1ylib) « DJKOHOMETPHUKA 2 OLIEHUBACTCS CIEAYIOIUM 00pa3oM:

AKTHBHOCTH Bec |KoauuyectBo Onucanne

Homamnue 3aganus | 10% 13 Habop 3amau o Temam Henenu

KBu3 15% 7 HHTepakTHBHOE TECTHPOBaHKE, HAPABICHHOE Ha
NPOBEPKY 3HAHWH M TIOHUMAHUS N3y4aeMOro MaTepuasa

Aymutopnas pabora | 10% 15 AxtuBHasg paboTa CTyJeHTa HA CEMHHApPE

Koutponbhas pabora | 20% 1 [Mucermennas pabota ¢ HabOpoM 3a1ad, KOTOPBIE HYXKHO
PEUINTH 32 OrPAHUYCHHOE BPEMs

[Ipoekt 15% 1 HUccnenoBarennckas paboTa 1Mo Kypcy ¥ Ipe3eHTaIus
pe3yIbTaTOB

3a4er c OICHKOM 30% 1 [TuceMeHHast K ycTHast paboTa Hall 3aJaHUCM,
HaIIpaBJICHHBIM HA IIPOBEPKY IOJYUYEHHBIX 3HAHUN U
HAaBBIKOB IT0 JUCIHILIHHE (MOIYITIO)

®opmyJia pacuyéTa UTOrOBOH OLEHKH MO AUCHMILIMHE (MOAYJII0) «KJKOHOMETPHKA 2»:
«0,1 x cpenunee 3a nomamnue 3aaanus + 0,15 % cpennee 3a kBu3bl + 0,1 X aynutopHas pabota +
0,2 x kouTponbHas padota + 0,15 X mpoekt + 0,3 X 3a4eT ¢ OLIEHKOW».

Texkymmii KOHTPOJIb YCIIeBAeMOCTH 00YYAIOIIUXCS 110 JUCHHUILINHE (MO1YJII0)
IIpumepHbIe foMAalLIHUE 3aJaHUS

Jomamnee 3axanue o TeMe «KOCHOBbI BPEMEHHBIX H NaHEJIbHbBIX JaHHBIX: TEOPETHYECKHE
OCHOBBI U BU3YaJIM3aLHA»

1. PaccuuraiiTe omMcaTeNbHYIO CTAaTUCTHKY BPEMEHHOro psjna (cpeaHee, AMUCIEPCHIO,
ABTOKOPPEJIIALINIO).

2. IlocTpoiite rpapuKu TUHAMUKHU psijia (JTMHEWHBINA, THCTOIPaAaMMY, CKOJIb3SIILIEE CPEHEE).

3. IIpoBepbTe cTaIMOHAPHOCTH psAa ¢ MOMOIIKI0 Tecta Juku-Dymepa.

4. TlpoaHanu3upyite CTpyKTypy naHenbHbIX JaHHBIX (N HabmoaeHuit X T nepuoaos).

5. CpaBHUTE TUHAMHMKY HECKOJIbKUX MOKa3aTesel Ha oJHoM rpaduke (Harnpumep, BBII u
UHQIIALUN).

Jomamnee 3axanne no reme «Moaesim BpeMEHHBIX PSIIOB: NOCTPOCHHE, OLCHKA H
NPOrHO3MPOBaHHE»

Onenute nmapamerpsl ARIMA-monenu (p, d, q) Ut cTallMOHAPHOTO Psiza.

CroporHo3upyiTte 3Ha4eHUs Ha S5 Meproa0B Brepén ¢ momonisio ARIMA.

[Toctpoiite Moaens sxcnioHeHManbHoro crnaxusanus (ETS) u cpasaute ¢ ARIMA.

[IpoBepbTe NPUUNHHOCTE MEXAY PSAaMU C MOMOIIBIO TecTa [ peinmxkepa.

[Ipoananu3upyiite ocTaTK1 MOAEH (aBTOKOPPEIIALHMIO, HOPMATbHOCTD PacpeIeIeHNUs).

agbrwbnE

JlomaniHee 3a/1aHle N0 TeMe «AHAJIU3 MHOTOMEPHBbIX BpeMEHHbIX PSi/I0B: BeKTOPHas
apToperpeccust (VAR)»
1. ITocrpoiite VAR-Monens 11 1ByX psaoB (Hanpumep, nHpmsus u craska L1b).
2. Paccunraiite umnynbcHble pyHkiun otkinuka (IRF) u untepnperupyiire ux.
3. BHIMoONHUTE TEKOMITO3UIMIO TUCTIEPCHU OIITHOOK IMPOTHO3A.
4. TIpoepbTe HATHYKE KOMHTETPALMH C IOMOIIBIO TecTa MoxanceHa.
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5. CpaBaute TouHOCTH TIporHo3a VAR ¢ ognomepusiMu Mozaensmu (ARIMA).

I[IpumepHbIe BONPOCHI 111 NOATOTOBKH K CEMUHapaM

Bonpocs! k cemunapy no teme «bazoBble MeTOIbI aHAIN3A NAHEJIbHBIX JAHHBIX:
(puxcupoBanHbie U ciay4daiiHbie 3P PeKThI»

1. B uem pazuuia mexay monensamu ¢ puxkcupoanusiMu (FE) u ciyuaitneivmu s dexramu
(RE)?

2. Kax BeiOpats mexxay FE u RE? Onummre kputepuii XaycMaHa U €ro HHTEPIIPETAIHUIO.

3. Kakue npo0seMbl BOZHUKAIOT IPU OLICHKE MTaHEJIbHBIX JaHHBIX (IT€TepOCKEJaCTUYHOCTD,
aBTOKOppensiuus)?

4. Kak nmpoBepUTh 3HAUUMOCTh MHIUBHUYaJIbHBIX 3PHEKTOB B MOJEIN?

5. B kakux ciydasx nydiie ucrnonb3oBath pooled OLS Bmecto FE/RE?

Bonpochl k cemuHapy no reme «JIlnHaMuuyeckue M HeJJMHeHHbIe MOJe/IH MaHeIbHbIX
AAHHBIX»
1. Kak olieHHTh TMHAMUYECKYIO TTAHENIbHYIO MOIeNb (Hampumep, Arellano-Bond)?
2. Uro Takoe "mpo0OiieMa HUKEIUPOBAHHBIX TIEPEMECHHBIX" B JMHAMUYCCKUX TaHEISIX?
3. Kakue MeTompl HCHONB3YIOTCS s OLEHKM HEIWHEHHBIX MaHEIbHBIX MOJEIeH
(Jiorut/mpo6uT)?
4. Kak nHTepnpeTHpoBaTh KO3(PPHUINEHTH B TMHAMUYECKHX MOZICISNX?
5. Kakue orpannyenus ectb y GMM-0LIeHOK /7151 TAaHEIbHBIX JaHHBIX?

Bonpoch! k cemunapy no treme «AHTerpamnusi BpeMeHHbIX H MAHEJIbHBIX JAHHBIX B
NMPaKTHKe: KeHChl M MPOEKThI»

1. Kak KOMOMHUPOBATH BPEMEHHEBIC P/l U TTAHEILHBIC JTAHHBIC B OJTHOM HCCJICIOBAHUU?

2. Kakue wMeTonapl MOAXOAST [Nl aHaiW3a [MaHEeNbHBIX JAaHHBIX C BpPEMEHHOM
3aBUCUMOCTBIO?

3. Kak BusyanusupoBaTh MaHeIbHbIE JaHHBIE C BPEMEHHOM THHAMUKON?

4. Kakue peajgpbHbIC dKOHOMHYECKHE 33J]a4d MOXHO PEIIUTH C IOMOIIBIO IMaHEIhHBIX
Mojenen?

5. Kak mpoBepHTh YCTOWYMBOCTH pE3yJbTaTOB B TAHEIBHOM aHalM3e (pa3HbIC
cnenuuKaluu, TeCThI)?

IIpumepHBIe 321aHUSA IO KOHTPOJILHOM padore

KonrtpoabHnas padora

1. TIIposenute Tect Auku-dymnepa (ADF) ans BpemenHoro paaa. Onpenenure, siBIseTcs
JIM OH CTallMOHAPHBIM.

2. TlocrpoiiTe rpaduK BpeMEHHOTO psijia C TPEHIOM M CE30HHOM KOMIOHEHTOH. Onuiure
BH3YaJlbHbIE 3aKOHOMEPHOCTH.

3. Paccuuraiite aBTOKOPPESLIHOHHYIO (byHKIHIO (ACF)un YaCTUYHYIO
aBTokoppersnnonnyto pyukmuio (PACF). Onpenenute mopsiok jara.

4. CpaBHUTE CTPYKTYpPY MaHEIbHBIX M BPEMEHHBIX JaHHBIX HA MpPHUMEPE pPEaTbHOTO
natacera (N HabmoaeHuit x T nepuosioB).

5. IIpoeaure mnpenoOpabOTKy HaHHBIX (YAaJeHHE THPOIYCKOB, JorapuMupoBaHHe,
nuddepeHIpoBanHue).

6. Omnpenenute nopsaaok (p, d, q) s ARIMA-monenu, ucnionszyst ACF u PACF.

7. Ouenure mapametpbl ARIMA MerogoMm MakcumanbHOTO mpaBaonomodus (MMII).
WNutepnpetupyite K03 (HUITUEHTHI.
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8. IIposemute Tect Ha crarmonapHocTh (ADF u KPSS) mns ocratkoB mogenu. Cnenaiite
BBIBO/IBI.

9. [TIloctpoiiTe mporHo3 Ha 5 1maroB BIEpEA ¢ JOBEpUTEIbHBIMU HHTEpBaiaMu. OLeHuTe
tounocTb (RMSE, MAE).

10. CpaBuure monenun ARIMA c¢ pasubimu napamerpamu mo kputepusm AIC u BIC.
Bribepure onTuManbHyto.

11. TIToctpoiite VAR-Moaenb s IBYX BpeMEHHBIX psaioB (Hanpumep, BBII u undasmun).
Ouenure naru (AIC/BIC).

12. TIposenute Tect ['pelinmpkepa Ha NMPUUMHHOCTH. ECTh M NMPUYMHHO-CIIEACTBEHHAS
CBSI3b?

13. Paccuwuraiite umnynbscHble pynkiuu otkimka (IRF). Kak moku omgHoro psaa BIUSIOT
Ha Apyrou?

14. Bemonnute paznoxenue aucrepcuu ommbok (FEVD). Kakoii psim BHOCUT OoJbIIni
BKJIQJl B HEOIIPEACIEHHOCTh?

15. TIpoBepbTe KOMHTEIPAIMIO ¢ MOMOIIBIO TecTa MoxaHcena. Ecim ecTh KOMHTErpauys,
noctpoiite VECM.

IIpnMepHoe onMcaHue U KPUTEPUH OLEHUBAHUS K NPOEKTY
esb nmpoekra:
[TpruMeHUTh U3y4YEHHBIE METOJbl SKOHOMETPUYECKOI'O aHaliM3a K pPeajbHbIM JIaHHBIM,
MPOBEPUTH TUTIOTE3BI, TOCTPOUTH MOJIEITH U HHTEPIPETHPOBATH PE3YIIbTATHI.
3amayu npoekra:
1. BwiOop TeMBbl U TaHHBIX (MAaKpPOIKOHOMHKA, (PMHAHCHI, MUKPOIKOHOMHUKA).
2. TlpenoOpaboTka JaHHBIX (OYKCTKA, TpaHChOpMAIIUs, TPOBEpKa Ha CTAIIMOHAPHOCTD ).
3. IMocrpoenune mozeneit (ARIMA, VAR, nanenbHbIe perpeccuu u Jip.).
4. Busyanuzanus U HHTepHpeTanus pe3yabTaToB.
5. IIporHo3upoBaHue 1 OL[EHKA TOYHOCTU MOJIETEH.
6. Ilpe3zenTanus BbIBOJOB (YCTHAS 3alIUTa WIK MUCbMEHHBIN OTYET).
Kpurtepuu onennBanus:
— KauecTBo AaHHBIX (peIeBaHTHOCTb, IPEIOOPAOOTKA).
— KoppektHocTs BeiOOpa Mojeneit (000CHOBaHME TapaMeTPOB, TECTHI).
— I'nmy6una aHanusa (uHTepnpeTanus Ko3pPpHUINEeHTOB, TECTHl HAa aI€KBAaTHOCTb).
— IlporHo3upoBaHue (TOYHOCTH, TOBEPUTEIHHBIE HHTEPBAJIHI).
— Busyanuzanus (rpaguku, TabauIbl, MTOHITHOCTB).
— Jloruka u3noxeHus (CTpyKTypa, apryMeHTallls, BEIBOJIbI).

3apaHus AJ1s1 MPOMEKYTOYHOM ATTeCTAIUM MO JMCUMILINHE (MOTYJIIO0)

Ne n/m 3ananue OTtBeT Komnerenunus

1 HasoBute THIl JaHHBIX, XapaKTEPU3YIOLUICS [TanensHbIE YK-2
HaOIIOJICHUSIMHU TSI OTHUX U TeX )K€ 00BEKTOB B pa3HbIC JTaHHbIE
MOMEHTBI BPEMEHH.

2 Ykaxxkute CBOMCTBO BPEMEHHOI'O Psifia, 03HAYAIOLIEe CranuroHapHOCTh VK-2
OTCYTCTBHE TPEHJIa U CE30HHOCTH.

3 Ompenenute METOJT TpadhUIECKOTO aHATH3A IS I'papmyeckas YK-2
BBISIBJICHUS TPEH/A B BPEMEHHBIX psAIax. BU3yaln3aIus

4 HazoBuTte npaBoByI0 HOpMY, PETyIUPYIONIYIO COOp U DenepanbHbI YK-2
00pabOTKy NaHEeIbHBIX JaHHBIX B HCCIIEAOBAaHUAX B PO. 3aKkoH Ne 152-@3

5 YKaXuTe MOAXO0 K OMPENCTICHUIO KpyTa 3a/1a4 IpH Onrumusanus YK-2
aHaIN3€ BPEMEHHBIX PSIIOB C YIETOM OTpaHWIEHUHN 110 BBIOOPKH
pecypcam.
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6 Ha3zoBute Mozenb BpeMEHHOTO psifia, YUUTHIBAIOILYTO ABTOpErpeccHoOHHa YK-9
TOJIBKO TPOIIUIBIC 3HAYCHIS CAMOU CEPHH. st Mozenb (AR)

7 VkaxuTte komnoHeHT mojaenu ARIMA, oTBeuaromuii 3a | YK-9
WHTETPUPOBAHHE I yCTPAHEHUS HECTAIIMOHAPHOCTH. (MHTETpPUPOBAHHBIN

)

8 Omnpenennre METOA U aHATN3a B3aUMOCBSI3EH MEXTY BekTopHas YK-9

HECKOJIbKIIMH BPEMEHHBIMH PSTaMU. ABTOPETPECCHS
(VAR)

9 Ha3zoBuTe 5KOHOMHUYECKYIO TEOPHUIO, IPHUMEHIEMYIO B Teopust BpeMEHHBIX YK-9
MOJICTTUPOBAHIH TPEHA M CE30HHOCTH. pSaoB

10 YkaxuTe crocod 000CHOBaHUS PEIICHUIN TIPU AnHanu3 YK-9
MPOTHO3UPOBAHUH HA OCHOBE MaHEbHBIX JaHHBIX. JIUCTICPCUOHHBIX

pa3n0KEeHUI

11 HazoBute MeTO ] OIIEHKH IMAaHEIbHBIX JaHHBIX, DukcHUpoBaHHEIE OIIK-7
YUHATHIBAIOIIAN UHANBUALYaTbHBIE 3(PPEKTHI s s dextrr (FE)

KaXJI0r0 00BEKTA.

12 YKaxuTe TeCT ISt BRIOOPa MEXKITY MOAETISIMHI Tect Xaycmana OIIK-7
(DMKCUPOBAHHBIX U CIYYaiHBIX 3 (HEKTOB.

13 Onpenenure HETUHEHHYIO MOJICITb JIJISl TAHETbHBIX Logit/Probit OIIK-7
JIAHHBIX C KAY€CTBEHHOM 3aBUCUMON MMEPEMEHHOM.

14 HazoBuTe MeTon OIIEHKH TUHAMHYECKUX MaHEeIbHBIX GMM OIIK-7
MOJIeTIel ¢ MCTIOIh30BAHNEM MHCTPYMEHTAITBHBIX
MEepPEMEHHBIX.

15 YKaxxkute MaTeMaTUIeCKUN MOAX01 K UHTETPaluu OO0bequHEHHEIE OIIK-7
BPEMEHHBIX U TTAaHETBHBIX TAHHBIX B KOMIUIEKCHBIX MOJIeTTH
MTPOEKTaxX.

16 HazoBuTe npaBoBoe NoHATHE, peryaupyloiiee 3amuTa OIIK-8
WCTIOJIb30BaHHE TTAHENbHBIX JAHHBIX B SKOHOMHYECCKHX MEPCOHATBLHBIX
WCCIICIOBAHMSX. JTAHHBIX

17 YKaXuTe HOpPMaTUBHBIN aKT, IPUMEHSIEMBII K aHAIU3Y ®denepalbHbINA OIIK-8
BpEMEHHBIX psiioB B PD. 3akoH Ne 129-@3

18 Omnpenenure 06IacTh MPABOBOTO PETYIUPOBAHHS, CrarucTtuueckoe OIIK-8
OXBaTBIBAMOIIYIO HMITYJIbCHBIE peakiuu B VAR- perynupoBaHue
MOJIEJISIX.

19 HazoBuTe npaBoBOit HHCTPYMEHT ISl IPUMEHEHHUS Horosop o OIIK-8
3HAHWH O TTAHENbHBIX JIaHHBIX B MPOQeCcCHOHATBFHON KOH(UICHIINATHHO
JIeSITeTLHOCTH. CTH

20 VYkaxuTe MpUMEeHEHNE MPaBOBBIX 3HAHUH B OLIEHKE DTHYecKre HOPMBI OIIK-8
HEJIMHEWHBIX MOJIejIel MaHeIbHbBIX JaHHBIX. HCCIEIOBAHUM
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