MUHUCTEPCTEO OEPASOBAHMA W HAYEM PDCCHHCK{)H SEIEPALINH,
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MOJIY.JIb: TPO®ECCUOHAJIBLHBIN
AHaIH3 BpeMEHHBIX Psi/loB

paGouas mporpaMma JMCIMIUTHHET (MOTY 1)

Juxpenacun 3a kadeapoii MaTeMATHHECKHE METOA0E H HCLTETOBANMIL onepaunii B IKOHOMHKE

. i
Hanpasaenne 38.03.01 Dxonomua. [poduns "MareMarTHeckue METOIL B AKOHOMUKE

Kramtdinialiug faxanaBp

Dopua obyHeHHE ofnan
OGias TPy ADEMEDCTE I3ET

By/inr KONTPOJIR B CEMEcTpax:

IWHETH € OUERKOH 6
KypeoBuie paborel 6

Yacon no yuehmoMy 1aaHy 108
B TOM HHCE:
AYIRTOPILIE 3AHATHA 54
camocTosTenLias paboTa 54

PHC“PMEJ‘EH“E HACOE ANCUHTITHHEL IO CEMECTPAM

Cemectp
{=Kype=<CeMect 6(3.2)
p HA Ky poe=) Wroro
Heaenw 1&

Bua sangrwii vi | emn | vm PTIIT
Mexumnx 1% 1% 18 18
HaGopatopiibie 3G |36 (36 |36
KonTakTian 42 (42 (42 |42
B roM aucnewur. |16 (16 |16 |16
Hroro ava. 5 |54 |54 |54
KonrakTHan 582 | 382 |582 |522
Caw. pafiora 408 498 498 408
Hroro [0 | 108 | 108 | 108
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Petensent{w); e ;
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Pafiouas mporpasMMa JHCIHITHAL
ARATHI BREMERNBIX PRIOE

pazpafiorana B cootsercranm ¢ GOC 34+

Deepibiibif rocy saporaennnit oGpasosaTenbiEil CTAHARRT BRICIICrD oBPEIOBAHIA 110 HENPARTENO NoAroTosxk 38.03.01
BKOHOMHIKA (ypoeens Gakwianpuara) (npukas ManoGprayxn Pocown or 12.11,2015¢, Ne327)

COCTARNENE A ocHoBaHWH y9ebHoro nnana;
Hanpasnense 38.03.01 Dxonosuesa. Mpoduns "Martemarnueckie METoIb 8 SROHOMIe"
yTBEpRIACHHOro y4bHniM coBeTon By3a o 28.06.2017 npotoxoan Ne 1 1,

Pafiouas nporpasiva auofpeia Ha sacegainil Kadicaps
MaremMaTHIECKHE METOM0B H BCCAel0BANNI onepannil B YxonoMmIKe

Hmuuﬂm_i”iﬂ. 2017y, Ne 2™
Cpok nchcraun nporpasses: 2017-2021 yu.r.

3ap. kadeupoit 1.3.0., souent Jlykawosa H.B,



Buzupoeanne PIIJI ans uenoiHends B odepeHOM yaeGHOM roxy

Tpencenarens YMC @Z — / Zﬁé;}fff///ff‘f /%‘7 /

L2 ed 2018r.

Pa6oyas mporpaMma nepecMoTpeHa, obcysk/ieHa u ojobpena Juis
ucrionuenus B 2018-2019 yueGHoM roay Ha 3aceganuy Kadeapsl
MareMaTHYECKHAX METO0B H HCCIe0BAHAN onepauMii B 3KOHOMHKe

TMpotokon ot /7 &£ < 2018r. Ne 7

3as. kadenpoii k.1.4., gouent Jlykamosa HU.B.

Busuposanne PIIJ] nas acnonnenns B o4epeiHoM yqebHoM roay

Tpencenarens YMC @7 = / Zﬁ;/}/Mﬂ/f’\ [9//

2.9 2019 r.

PaGouas nporpamMma repecMoTpena, obeyxaena u ojgobpena mis
ucrnonienns B 2019-2020 yyeGroM roay Ha 3aceanuu Kadeapsl
MaremMaTH9eCKHX METOOB H HCC/e0BAHMIl onepanHii B IKOHOMHKE

Mpotokonor L% £F  2019r. Ne 7 -
3as. kadenpo# K.T.H., fouenT Jlykamosa U.B.

Buszuposanue PII/I ayis uenonnenusi B o9epeanoM ydebuom roxy

Tpencenarens YMC 0’ 7 — / 701.'/ ZIM ?) 7, /
03 0Y. 2020r.
PaGouas nporpaMma nepecMoTpena, o6cyxksena u onobpena ans

ucrnonnenna B 2020-2021 yue6HOM oy Ha 3aceiaHuy Kadeaps!
MareMaTHYECKHX METOXOB H HCCIe0BAHMIT onepaumii B 3KOHOMIIKe

IMpotokon ot z c9, 2020 r. Ne .1

3as. xadenpoii k.1.H., JoueHt Jlykamosa U.B.

Busuposanue PIIJ ans nenoHenns B o9epeanom y1eOHoM roay

TMpencenarens YMC fg&&go" ‘o /—’3 o
& _corg S0 .

PaGoyas mporpamMma rnepecMoTpeHa, oGcyxkiena u onobpena s
ucnonnenns B 2021-2022 yueGHoM roay Ha 3acenanuy kadeapel
MareMaTHYeCKHX METOX0B H HCC/Ie(OBAHHI onepanuii B IKOHOMHKE

Tporokonor _AZ. O 9 2021r. Ne 7

3as. kadeapoit k.1.H., goueHT Jlykamosa U.B.



Busuposanne PITL ast ncro/inenis B oMepeinom yuebHoM roay
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2022°r.

PaGouas nporpaMma nepecMoTpeHa, obcykiaeHa i onobpeHa 1A
vcnonHenns B 2022-2023 yuebHoM roay Ha 3acelaHun kadenpsl
MaTemMaTHYeCKUX METOA0B H HCCTe0BAHNIT Onepauuii B IKOHOMUKE

Iportokon o1 £ cé 2022r. Ne 1

(L. 0. 3ar. kadeapoi ‘./Ud kpoy c,,-@ H. 5 X

Busuposanune PITL aas ncnoiHendst B 0MepeHOM yueGHOM roay

[pencenarens YMC
2023 r.

PaGouas nporpaMma nepecMorpena, odcyskieHa u onobpena s
ncrnonHenus B 2023-2024 yueGHom rofly Ha 3ace/laHin kadenpel
MaTeMaTHUECKHX METO/I0B i HeCael0BaHuil onepaunii B IROHOMHKE

[TpoTtokon oT __ 2023r. No
3as. kajenpoin

Busuposanue PII ayis ucnonnenus 8 04epeanoM yueOHOM romy

[Mpeacenarens YMC
- 2024 r.
PaGouas mporpaMMa fepecMoTpena, obcy KieHa 1 onobpeHa s

yernonenns B 2024-2025 yueGHom rojly Ha 3acelaHnn kahenpsb!
MATeMATHYECKHAX METOIOB H HCCTeOBANNIIT onepaiii B SKOHOMHKE

[lpoTokon oT 2024 r. No
3ag. kahenpoit

Buzuposauue PIT/L s uenoiHeHus B oHepeIHom yueGuom roay

IMpencenarens YMC
2025 r.

PaBouas nporpamMma nepecMorpena, odeyaeHa u onobpeHa s
vcnonHenns & 2025-2026 yueGHoM rolly Ha 3acelaHHH Kahenpet
MaTemMaTHUeCKIX METOI0B I HeedefoBaniii onepaunii B 9KOHOMIKe

[IpoTokon oT __ 2025 M
3aB. kaeapoii



1. HEJIX OCBOEHUA JUCIHUIIJINHBI

1.

—_

Hay‘II/ITI) CTYACHTOB OCHOBHBIM METOJaM aHaJIn3a BPEMEHHBIX PAAOB, JaTh MIPEACTABICHUE O COBPEMCHHOM
HHCTPYMEHTApUN 3KOHOMETPHUUCCKOI'O MOACIUPOBAHN BPEMEHHBIX PAN0B, IO3HAKOMUTH C MPAKTHUICCKUM IIPUMCHCHUEM
METOA0B S5KOHOMETPUKH ITPU NPOBEACHUHN HAYYHBIX U MMPUKIIAAHBIX 9dKOHOMHUYCCKUX HUCCIIEN0BAaHUI HA OCHOBE
9KOHOMHUYECKOMN TCOPUH U PCAJIBHBIX CTATUCTUYICCKUX NJAaHHBIX, C HCIIOJIb30BAHNEM COBPEMEHHBIX MPUKIAAHBIX TPOTPpaMM U
BBIUMCIIUTEILHON TEXHUKH.

1.2

O3HaKOMHUTH CTYACHTOB C HCJIMU aHaJIn3a BPDEMCHHBIX PSAI0B,

1.3

CchopmMupoBaTh HaBBIKH aHAIN3a IKOHOMUYECKHX IPOLECCOB HA OCHOBE YKOHOMETPUUECKHX MOENEH BpEMEHHBIX PSIIOB  C
UCIIOJIb30BAaHUEM IIPOrpaMMHOro obecredeHus OBM;

1.4

BoopyXHTb CTyI€HTOB IOHUMaHHEM Ba)KHOCTH HCIOJIb30BAaHMS aHAJIM3a U IPOTHO3UPOBAHUS BPEMEHHBIX PAIOB IS
CTPaTErNuecKoro IIaHUPOBaHUsI MoKa3aTenei Makpo- 1 MUKPO3KOHOMUKH.

2. MECTO JUCHHUIIJIMHBI B CTPYKTYPE OOII

Huxn (pa3zgen) OOITL: |BI.B.OL[

2.1

TpeGoBanus K NpeABaApUTEILHON MOATOTOBKE 00y4aIOIIErocs:

2.1.1

I/I3y‘{6HI/Ie AVUCHUIUIMHBI OITMPACTCA HAa 3HAHWSA, HABBIKM U YMCHUS, ITOJTYYCHHBIC IIPU OCBOCHUN KYPCOB MUKPO3KOHOMUKH,
MaKpO3KOHOMUKH, JIMHEHHOH anre6pbl, MaTEMAaTUYCCKOIO aHajiu3a.

2.2

JMCUMIUIMHBI M IPAKTHKH, /151 KOTOPHIX OCBOEHHE JAHHOM AMCHUIIIMHBI (MOAYJ/Is) HEOOX0IMMO KaK
npejaliecTByloniee:

2.2.1

Hpe,Z[Z[I/IHJIOMHaﬂ IpaKTHKa.

222

[ToaroroBka BBIMTYCKHOW KBaTU()UKAIIHOHHOM PabOThI.

3. KOMIIETEHIIMU OBYYAIOIIEI'OCsl, @OPMUPYEMBIE B PE3YJIBbTATE OCBOEHUS JUCIHTUIIJINHbBI

MOLYJIA)

MK-6: cioco0HOCTHI0 AHAJU3HPOBATH U HHTEPIPETHPOBATH JaHHbIE 0Te4YeCTBEHHOI 1 3apy0e:KHOI CTATHCTHKH 0O
COLMATBLHO-)KOHOMHYECKHUX MPoLeccax U siBJIeHUSIX, BLISIBJISATH TeHIEHIUH U3MEeHEeHHUs COLHATBHO-)KOHOMHYECKHUX

noka3zareJeii

3HaTh:

YPOBEHL 1 OCHOBHBIE YdKOHOMHYECKHE KaTeropuu, XapakKTepUus3yronme CHeLII/I(I)I/IKy Ppa3BUTHA MAaTEPUATIBHOT'O IPOU3BOACTBA, UX

pa3BUTHE B MPOIIECCE IKOHOMUUECKOM SBOIOLNU, B3aUMOCBS3h IPOU3BOIUTEIBHBIX CUJT U TIPOU3BOICTBEHHBIX
OTHOIIICHHUI

ypOBeHL 2 COHI/IaJ'H)HO-BKOHOMI/I‘IeCKI/Ie (bOpMaHI/II/I, MUPOBBIC HAYYHO-TEXHUYCCKHUE PEBOJIIONH, 06yCJ'IOBI/IBIHI/I€ nepexon K

COBPEMEHHOW MOCTUHIYCTPHATIHLHON CMEIIaHHOW SKOHOMUKE

YPOBEHL 3 HBI/I)KyH.[I/Ie CHJIbI DKOHOMHUYECKOT'O pa3BUTHUA U UX COCTOSIHUC B MI/IpOBOI‘/’I OKOHOMHKE U B KOHKYPCHTHBIX CTpaHaX.

JliHaMUKy TIporpecca BhIpaBHHBAHUS YPOBHS Pa3BUTHS (MOJIEINb JOTOHSIOMIETO PA3BUTHS ), IPOLIECCH HHTETPALIUH U
raodanu3anuu

YMeTh:

VpOBeHI: 1 PaCKprTB CMBICJI PA3JIMYHBIX MMOAXO0A0B K BBISABJICHUIO UCTOPUUICCKUX 3TAIIOB SKOHOMUYECKOT'O Pa3BUTHS,

XapaKTCPHUCTUKA COBPEMCHHOI'O STala

VYposens 2 [IIpoBecTu cpaBHUTEIBHBIN aHAIU3 Ha OCHOBE UMeEIOIIeiics cTaTucTuueckoil nHdopMauy ypoBHs pa3BUTUS U

HUCIOJIb30BaHUS TIOCTHXKEHUN HAay4YHO-TEXHHUYCCKOI'O IIporpecca B JIaHHOM CTpaHe

YPOBEHL 3 AHaHI/ISI/IpoBaTL " OOBSCHATH JAVMHAaMHUKY COIIMAJIbHO-3KOHOMHYCCKUX MPOLECCOB HA OCHOBAHUU CTATUCTUYCCKUX

HoKa3aTesneil XapakTepu3yIOIUX POlb BHYTPEHHHUX U BHEIIHUX (PaKTOPOB S3KOHOMUYECKOTO PA3BUTHSA

Baanern:

VYposenb |  |HaBblkamu paboThI ¢ HAyYHOH JTUTEPATYPOH 110 MpobIIeMe, BhIpaXKarolleil CUCTEMHBIH MOJIX0/ U C JIUTEpaTypoii,

BI:Ipa)Ka}OH.[eI\/‘I KPUTUYECCKUE B3TJISAABI

Vposens 2 |[loHMMaHHEeM CMEXHOTO XapakTepa IKOHOMUIECKONH UCTOPHH, UCCIIEAYIONIEH HCTOPUIECKUI MPOIIecC Ha OCHOBE

SKOHOMHMYECKHX 3aKOHOB, Pa3BHBAIOLINX PEATH3M, MACIITAOHOCTh SKOHOMUYECKOT'0 MBILIICHHUS C OHOM CTOPOHBI, U
HEOTCTYITHO CIEAYIONIEeH 3a HCTOPHIECKUMHU (haKTaMu

YPOBEHL 3 Brnaners HaBbIKaMu BBIPAXKCHUA U 000CHOBaHMSA COOCTBEHHOU Hay‘IHO-O6OCHOBaHHOﬁ HO3MIHH OTHOCHUTCIILHO

OLICHKH 3BOJIIOIIMH YKOHOMUYECKOTO Pa3BUTHS 10 CTPAHAM M B MHPOBOM MaciiTalbe, MOHUMATh TCHACHIUH Pa3BUTHUS
MHUPOBBIX YKOHOMHYECKUX IIPOLIECCOB MOTUPHKAIHIO (OPM COOCTBEHHOCTH M (HOPM XO3SIHCTBOBAHUS 10| BIASHHEM
mporpecca B pa3sBUTHU IPOU3BOAUTEIIBHBIX CUIL.

B pe3yjabTare OCBOCHUA TUCHUIIVIMHBI 06yqaloumﬁc51 JOJIZKCH

3.1

3HaTh:

3.1.1

TeopeTquCKHe OCHOBBI MOJACIUPOBAHUA BPEMCHHBIX PSAAOB;

3.12

COBpeMeHHLIe MCTOJbI aHaJIN3a U IMTPOTrHO3UPOBAHUSA rnokasaresiein BPEMECHHBIX PAOB;

3.1.3

OCHOBHBIC OKOHOMETPUYECCKUE MOJICTIN BPEMECHHBIX PSAIOB.




3.2

YMeThb:

3.2.1

Cobupath ¥ TOTOBUTH /I aHAJIU3a U MOJIEIMPOBAHUS JAHHBIE, OIUCHIBAIOIINE SKOHOMUYECKUH IIPOLECC UIH SIBICHUE BO
BPEMEHU;

322

TIpoBOIUTB MOHBIA LUK UCCIIEIOBAHUS BPEMEHHOTO Psijia: OT rpadHueCcKOro NpeACTaBIeHHs JaHHBIX IO IPOTHO30B Ha
KpaTKOCPOUHBIN IIEPHO;

323

CTpouTh CTaHAAPTHBIE MOJIETIH BPEMEHHBIX PSIIOB, aHAJIM3UPOBATh U COAEPIKATENIbHO HHTEPIIPETHPOBATH IOJIyYEHHbIE
pe3yJIbTaThl.

33

Baaners:

3.3.1

HasbikaMu aHanu3a BpeMEHHBIX PSJIOB;

332

HaBblkaMH CaMOCTOSITEIILHOTO ITOMOIHEHHS CBOMX 3HAHHH B 00JIACTH 9KOHOMETPUIECKOT0 MOJICTUPOBAHUS BPEMEHHBIX
PsLIOB,;

333

HaBbIkaMu HCTIONB30BaHNUS CIIEINATH3UPOBAHHOTO IPOTPAMMHOTO 00ECTICUCHHUS AT aHAIIM3a U MOIEIHPOBAHUS
BPEMEHHBIX PsJI0B

4. CTPYKTYPA U COJIEPKAHME JUCIHUIIIMHBI (MOIY.JIsT)

Kox HaumenoBanue paznenos u Tem /Buj | Cemectp / | HacoB | Komneren- | Jluteparypa | Unte | Ilpumeuanue
| _3aHATHA 3aHATHA/ Kvbe LHH DAKT.
Pa3nen 1. CTpykTypa BpeMeHHOI0

1.1 TlonsTre BpeMeHHOTO pAaja. 6 2 TIK-6 JIT.1JI1.2 J11.3 0
Knaccudukaiust BpeMEHHBIX PSIJIOB JI2.1J12.2 J12.3
TuIbI U CTPYKTYpa BPEMEHHBIX PSJIOB.

/JTex/

1.2 OCHOBHBIE 3TalTbl aHATH32 BPEMEHHOTO 6 2 TIK-6 JI1.1J11.2J11.3 1 ITogroroska
pana. Koppenorpamma. BeisiBnenne J2.1J12.2112.3 AHATUTUYIECKUX
CTPYKTYPBI BpEMEHHOTO Psijia Ha OCHOBE 3aIUCOK U
Koppenorpammsal.  /JIek/ KpaTkoe

o0cyxeHue
arperupoBaHHbI
X BPEMEHHBIX
psnoB

1.3 MonaenupoBanue TpeHAa U CE30HHOCTU 6 2 TIK-6 JIT.1JI1.2 J11.3 2 IToaroroBka
/Jex/ J12.1J12.2 J12.3 aHAIMTHYECKUX

3aMKMCOK U
KpaTkoe
o0CyXIeHHEe
CTPYKTYPBI
BPEMECHHBIX
panos BBII
CTpaH MHUpa,
nannele Bb

1.4 CTpyKTYypHBIE CIIBUTH BPEMEHHOTO 6 1 TIK-6 JIT.1JI1.2 J11.3 1 IToaroroBka
psana. Tect Yoy Ha cTaOMIILHOCTD. 211227123 AHATTUTUIECKUX
/Jex/ 3aIUCOK U

KpaTkoe
oOcyxaeHue
METOJIOB
CIIIaKUBAHHUS
BpPEMEHHBIX
psioB

1.5 JlaGoparopnast pabora 1 6 2 TIK-6 0
Buasl BpeMEHHBIX PSIOB U TpaQUKH B
EV

1.6 JlaGoparophas pabora 2 6 2 TIK-6 0
Koppenorpammsl B EV. Koppenorpammsr
psinoB ypoBHeEH, 1 u 2 pazHOCTEH.

/J1a6/




1.7

JlaGoparophas pabora 3
Brinenenue TpeHaa U Ce30HHOCTH.
/J1ab/

[1K-6

ITogroroska
AHATTUTHIECKUX
3aIIUCOK U
KpaTkoe
o0cyxaeHue
HEJIMHEHHBIX
TPEHIOB
BPEMEHHBIX
psnoB

1.8

JlaGoparophas pabora 4

T'eneparust HeMUHEIHBIX TPEHIOB CO
Ciay4aiiHOM KOMIIOHEHTOU M aHallu3 UX
KOppeJorpamMmm.

/J1a6/

[1K-6

1.9

JlaGoparophast pabora 5

Tect Yoy Ha cTaOMIIBHOCT BPEMEHHOTO
pana B EV.

/J1ab/

[1K-6

IlogroroBka
AHAJIUTUYCCKUX
3aIIUCOK U
KpaTkoe
o0cyxaeHue
pacnpeneneHust u
CTAaTUCTUKH
Odumepa

KoHuTponbuas paboTa 1o cTpykType
BpPEMEHHBIX ps0B /J1ab/

[1K-6

Pas6op tunuunbix omubok. O0cykaeHue
NIpaBUIBHBIX pelleHuii /J1a6/

IK-6

Pabora ¢ calitom HaumonaneHoro
Craructuueckoro Komurera KP.

Paznensl ctatucTrky ( MPOMBIILIEHOCTb,
CEeNbCKOE XO3SIMCTBO U JIp.) B pa3pese
OCHOBHBIX TIOKa3aTelel, onepaTuBHOM
nHGOPMALIUH U TMHAMHYECKUX Tabmuir. /Cp/

[1K-6

1.13

VYcraHoBKa CIENUATH3UPOBAHHOTO
mporpaMMHOro obecneuenus: «Econometric
Views 8.0» (EV) Ha nomanaux
KOMITBIOTEPAaX JAJIs BBIOJTHEHHUS
CaMOCTOSITENbHBIX padoT. /Cp/

IK-6

CoBeplIeHCTBOBAaHHE HABBIKOB PabOTHI B
EV. ®opmupoBaHre 0TYETOB M0 JOMAIIHUM
paboram B popmate DOC /Cp/

[1K-6

3HaKOMCTBO C MHTEPAKTUBHOH CUCTEMOM
snoskainfo.ru s hopmupoBaHus
CTaH/IAPTHBIX CCHUIOK HA UCIOJIb3YyEeMbIe
nctoyHuku uHbopmaruu /Cp/

[1K-6

1.16

3ananue o teme Jlaboparopnoii 1 /Cp/

[1K-6

JI1.1J11.2

1.17

3ananue o teme Jlaboparopnotii 2 /Cp/

[1K-6

J1.1J11.2

=)

1.18

YacTHast aBTOKOPPEISALHOHHAS (HDYHKIIHSL.
Crarucruka Jlronra -bokca /Cp/

@)}

[1K-6

JI1.1J11.2
JI1.3 JI2.1

(=)

1.19

3ananue o teme Jlaboparopnoti 3 /Cp/

[1K-6

JI1.1J11.2

1.20

3ananue o teme Jlaboparopnotii 4 /Cp/

[1K-6

JI1.1J11.2

1.21

Buns! HenuHeHHbIX TpenaoB /Cp/

[1K-6

JI1.1J11.2

1.22

3ananue o teme Jlaboparopuoii 5 /Cp/

IK-6

JI1.1J11.2

1.23

IIpuunHBI BO3HUKHOBEHUS CIIy4aifHOTO
YJICHA B YPABHCHHHU PErPECCHUH.
Pacnpenenenue ®@uinepa. /Cp/

(o)} o)} ey} o)} o)

—_— =] =] =] =

[1K-6

JI1.1J11.2
J1.3 JI2.1
J22 2.3

Slo|o|o| o

1.24

ITonroroBka Kk KOHTpoJILHOH padote /Cp/

[1K-6

Pazgen 2. CtaunoHapHOCTH BPpeMEHHBIX
psoB




2.1

IToHsATHE CTAIIMOHAPHOCTU BPEMEHHOTIO
psna. Knaccudukanus BpeMEHHbBIX PsiioB
0 CTEHEeHH CTallMOHapHOCTH. [Ipu3Haku
HECTAI[IOHAPHOCTH. Y CIIOBUS
cTanuoHapHocTH. /JIex/

I1K-6

J1.1J11.2
J1.3 JI2.1
J2.2J12.3

22

OCHOBHBIE JTMHEIHBIE MOJIETH
CTallMOHAPHBIX BPEMEHHBIX PSJIOB
Mopenu aBTOperpecCHOHHBIX IPOLECCOB
(Mapkosckuii, HOua, n-ro nopsiika).
Mopenu ckomnb3simero cpeauero. Teopema
Bosnpga.

/J1ex/

TIK-6

J1.1J11.2
J1.3 JI2.1
J12.2J12.3

23

ARMA u ARIMA monenu boxkca-
JxeHkuHca

[IpakTHyecknue peKOMeHAaH
omnpenenenus nopsiaka p u q 8 AR(p) MA
(q) Mmonensx.

/JTex/

I1K-6

JI1.1J11.2
J1.3 JI2.1
J2.2J12.3

24

Tect Quku-Pynepa i NpoOBEPKU
CTallMOHAPHOCTU BPEMEHHOTO pAJa.
Pacmmpennsiii rect Auxku-@ynepa (ADF).
Oransl noxdopa moaenu ARIMA(p,d,q)
/J1ex/

I1K-6

J1.1J11.2
J1.3 JI2.1
J12.2J12.3

2.5

Jlabopatophas pabora 6
IMocTpoeHUE THIMMYHBIX CTAIIMOHAPHBIX
psnoB  /J1aG/

I1K-6

[lonroroska
aHAJIMTHYECKUX
3aIUCOK U
KpaTKoe
obcyxeHne
CTaI[IOHAPHOCT U
6a30BOTO psizia C
pasHbIM HA0OPOM
K03 PHUIIUCHTOB

2.6

Jlabopatopnas pabora 7

l'enepamst AR — moneneii, moctpoenune
rpadukoB U Koppenorpamm. OOHapyKeHHe
HEeCTallMOHAPHOCTH

/J1ab/

I1K-6

2.7

JlaGopatopnas 8

l'enepammist MA — mozenei, mocTpoeHue
rpadMKOB U KOPPEJIOTrpaMM.

/J1ab/

I1K-6

2.8

Jlabopatopnas 9

Tect Jukku-®ymnepa, mpoBepKa THIIOTE3 O
HIMYUU  €IMHUYHOT'O KOPHSA

/J1ab/

I1K-6

ITogroroBka
AHATTNTHYECKUX
3aIMCOK U
KpaTkoe
oOcyxaeHue
CTATUCTHUKH
Wurna-
I'penmxepa

2.9

Jla6opatophas 10

Tect bpoitma-TI'oadpu o cepuiinoit
Koppessiuu octatkoB. BeisiBnenne ARIMA
CTPYKTYPBI psijia.

/J1ab/

I1K-6

2.10

KounrponbHas pabota /J1a6/

I1K-6

2.11

Pa36op Tunnuneix ommbok. O6CyxaeHHe
IIpaBUIBHOTO pereHus /J1ab/

@)}

TIK-6

(=)

2.12

3ananue no reme Jlaboparopuoii 6 /Cp/

I1K-6

JI1.1J11.2

2.13

ITpoGuemsl HecTanuoHapHocTH /Cp/

I1K-6

J1.1J11.2

2.14

3ananue no treme Jlaboparopuoit 7 /Cp/

TIK-6

J1.1J11.2

2.15

IToka3aTh MaTEeMaTHYCCKH YCIOBHS
craunonapaoctu  AR(1) npouecca /Cp/

[*)} o)} o)) o)

—_—] =] =] =

I1K-6

JI1.1J11.2
JI1.3 JI2.1

Slo|lo|o




2.16 3ananue no teme Jlabopatoproit 8 /Cp/ 6 1 I1K-6 JI1.1J11.2 0
2.17 MA — mporneccsl 1 MOJENH. 6 1 T1IK-6 JI1.1 J11.2 0
Kak Beirmsaur MA(1). Uro nokaspiBaet? JI1.3 2.1

Kax 3anuceiBaercs? 2.2 2.3
Jokazars, uto npouecc MA(1) sBisiercs
CTallHOHAPHBIM. MOKHO 1T 0000IINTH 3TOT
BBIBOJI Ha MPOIIECCHI O0JIee BHICOKUX
TIOPSIIKOB
/Cp/
2.18 3ananue o teme Jlaboparopuori 9 /Cp/ 6 1 TIK-6 JI.1 J11.2 0
2.19 3ananue no teme JlaboparopHoi 10 /Cp/ 6 1 TK-6 JI.1J11.2 0
2.20  |CaMOCTOSATENBHO Pa3o0paThes C yCIOBUEM 6 1 I1K-6 JI1.1J11.2 0
crarroHapHocTH st AR —iporieccos JI1.3 J12.1
(3anmch ¥ HAXOXKICHUE KOpPHEH 2.2 2.3
XapaKTepUCTUUECKOTo ypaBHeHus) Yt=a+bt
+ct2+et - caMOCTOATENBHO B3ATh 1 1 2
Pa3HOCTb, TOJNYYUTh CTAMOHAPHBIN PSIIT
/Cp/
2.21 IToxroroBka Kk KOHTpOJILHOM padote /Cp/ 6 2 TK-6 0
Pazpen 3. Teopns KouHTerpanuu

3.1 IloHaTue KOUHTErpauuu. AJNTOPUTM 6 2 TIK-6 JI1.1JI1.2 0
TECTUPOBAHHMS THUIIOTE3bl O KOMHTETPALIHH 1.3 J12.1
BPEMEHHBIX PAJIOB Ha OCHOBE TecTa J{uKku- 2.2 M3
Dynepa.

/JTex/

3.2 Mopens KOpPEKIUK OMIHOOK 6 2 TIK-6 JIT.1 J11.2 0
IIponecc koppekunu omn6ok. OOt Bu J11.3 2.1
Mozenu koppekuuu omnodok (ECM). 2.2 J12.3
IIpocreiimas mogens ECM, p=qg=0.

/JTex/

33 JlaGoparopHast pabora 11 6 2 TIK-6 JIT.1 JI1.2 2 [Moaroroska
Hcnonws3zoBanue tecta DF nnst mpoepku J11.3 J12.1 AHAIUTUYECKUX
CYIIECTBOBAaHHS KOWHTETPALIOHHON CBS3U 2.2 2.3 3aIMCOK U
MEXy BPEMEHHBIMH PSJaAMHU. KpaTkoe
/J1a6/ o0cyxIeHne

po0OIIeM JIOKHOM
KOPPEISIHA

3.4 JlaGoparopHnas pabora 12 6 2 TIK-6 JIT.1 JI1.2 2 [ToaroroBka
Mogenb KOppeKIuy OIMOOK MpH 1.3 J12.1 AQHAJTUTHYECKUX
HU3BECTHOM YPOBHE ITpon3BozacTsa u BBII 2.2 12.3 3aIIUCOK U
(Hacenenue, OEHOCTb, UIMITOPT, YKCIIOPT H KpaTkoe
ap.) obCyX/IeHIE
/J1ab/ MoJenel ¢

pacrpeeIHHbIM
W JlaraMu

3.5 Kontponbnas padora /J1a6/ 2 TIK-6 0

3.6 Pas6op tunuuHbix omubok. O0CyKaeHHe 2 TIK-6 0
IpaBUIbHOTO penenus /J1ab/

3.7 3ananue o teme JlaboparopHoi 11 /Cp/ 6 1 TK-6 JI.1 J11.2 0

3.8 Mogenu ¢ pactipeieIeHHbIM JIaroM. 6 1 TIK-6 JIT.1 J11.2 0
CpenHuii 1 MEeJMaHHbIH J1aru. J1.3 J12.1
MyanpTunnukatopsl. Meton AJIMOH. 2.2 2.3
Merton Koiika. Moaens ananTUBHBIX
O>KHUJaHUH.

/Cp/

3.9 3ananue o teme JlaboparopHoii 12 /Cp/ 1 TIK-6 JI.1 J11.2 0
3.10 TIpo6nembl noxHO# Koppensiiun. Tect 1 TIK-6 JIT.1JI1.2 0
Wnrna-I'panpxepa /Cp/ JI1.3 JI2.1
3.11 TToxroToBka K KOHTpOJILHOM padote /Cp/ 6 2 T1K-6 JI1.1 J1.2 0
3.12  [Kypcosas pa6ora /Cp/ 6 15,8 IK-6  |JI1.1J11.2 0
3.13 /KpTO/ 6 4,2 0
3.14 /3auérCOn/ 6 0




5. ®OHJ OIEHOYHBIX CPEJICTB

5.1. KoHTpoJIbHBIE BONPOCHI H 32JaHHSA

ITpunoxenue 1.Bompockl kK IpOMexyTOUHOI! aTTecTalluu

5.2. Tembl KypcoBbIX paGoT (IPOEKTOB)

Ipunoxenue 2.IIpuMepHbIe TEMbI KYPCOBBIX pa0bOT

5.3. ®oH1 OLIECHOYHBIX CPEICTB

[punoxenue 3. 3aganus A 1a00paTOPHBIX U JOMALIHUX paboT
IIpunoxenne 4. TeMbl aHATUTHIECKUX 3aITUCOK

IIpunoxenne 5. TecTs

Ipunoxenue 6.KouTponbHbie paboThI

5.4. IlepeyeHb BUAOB OLEHOYHBIX CPEACTB

Ipunoxenue 7. Buast paboT U 1mkabl
JlaGoparopHsie/ momManrHue paboThI
Joxmaas

TecTsl

KoHTtposbHbIe paboThI

Kypcosas pabora

3auer

6. YYHEBHO-METOANYECKOE H THO®OPMAIIMOHHOE OBECIHHEYHEHHWE JTUCIUIIJIMHBI (MOY JIST)

6.1. PexomeHyemas JiuTepatrypa

6.1.1. OcHoBHas JUTepaTypa

ABTODBHI, 3arnaBue W3narenscTBO, roa
J1.1 |K. Joyrepru BBeneHnne B 95KOHOMETPHKY M.: Uudpa 2009
JI1.2 |Adanacwes, B. H. AHann3 BpeMEHHBIX PSJIOB M TPOTHO3UPOBAHUE Capatos : At [Iu Dp Menua, 2019

http://www.iprbookshop.ru/78217.html

JI1.3 |Banees, H. H. AHann3 BpeMEHHBIX PSJIOB U IPOTHO3MPOBAHHE Kazans : 2010
YHHBEPCHTET,: http://www.iprbookshop.ru/61814.html

6.1.2. JlonoHuTeILHAS JUTEPATypa

ABTOpHI, 3arnaBue W3narenscTBO, TOI
JI2.1 |M. Bepbux [TyreBoauTeb O COBPEMEHHON YKOHOMETPHUKE M.: Hayunas kuaura 2008
J12.2  |K..JIprouc MeTop1 TPOrHO3UPOBAHUS YKOHOMUYIECKUX M.: ®unance u cratuctuka 1986
J12.3 Ksantuns: MexayHapoaHblii 9KOHOMETPUIECKHI

JKYpPHAJl Ha PYCCKOM $I3bIKe

6.2. Ilepeuennb pecypcoB uHGOPMALHOHHO-TEJIEKOMMYHUKAUHOHHOI ceTn ""UHTepHeTt"

D1 |HayuHast sekTpoHHAas OnOIHOTEKA http://cyberleninka.ru
92  |HayuHast asekTpoHHas http://elibrary.ru

33  |DenepanbHas ciry>k0a rocyaapcTBEHHOM cTaTUCTUKH PD http://www.gks.ru
94  |HamumonanpHbli cTaTucTHueckuii komurer KP www.stat.kg

6.3. Ilepeuens HH(POPMALMOHHBIX U 00pa30BaTeIbHBIX TEXHOJIOT Ml

6.3.1 KoMneTeHTHOCTHO-OPHEHTHPOBAHHbIE 00pa30BaTeIbHbIe TEXHOJIOTHH

6.3.1.1| Tpamgumonnsie: Jlekiuu, maboparopHbie paboTHI, TOKIA b

6.3.1.2|lHHOBanMOHHbIEe: AHAIUTHYECKAst padoTa - aHAIU3 BPEMEHHBIX PSAIOB PealbHBIX JKOHOMUYECKHX MPOLIECCOB HA OCHOBE
KBapTaibHbIX/exxemMecsyHbIx naHHbIXx HCK KP

6.3.1.3|1upopmannonnsie: Coop naHHBIX. [Ipe3eHTanus aHAIMTHYECKHUX 3aIMCOK U KypCOBOH pabOTHI.

6.3.2 IlepeyeHb HHGOPMALMOHHBIX CIPABOYHBIX CHCTEM U IPOrPaMMHOIO0 o0ecneyeHus

6.3.2.1 |MS Windows




6.3.2.2|MS Word

6.3.2.3|MS Excel

6.3.2.4|MS PowerPoint

6.3.2.5|Econometric Views

7. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHUE JUCIUIIJIMHBI (MOAYJIST)

7.1 HCKHI/II/I MPOBOASATCA B BUAC KOMIIBIOTCPHBIX npe3eHTau1/H71 C UCII0JIb30BaAHUEM MyJ'ILTPIMeHHﬁHBIX CpeACTB.

7.2|J1abopatopHbIe 3aHATHS IPOBOJSTCS B KOMIBIOTEPHOM KJIacce, OCHAIICHHOM ITePCOHATLHBIMU KOMITBIOTEPaMH C
HEOOXOIMMBIMH NapaMETPaMHU M C YCTaHOBIICHHBIM MTPO(GECCHOHANBHBIM IPOrpaMMHBIM obOecriedyenneM — EV 8.
Hcnonb3yercss MHTEpHET A1 NOMTyYeHUs JOTIOJHATELHOH HHGOpMaIn

8. METOAUYECKHUE YKA3ZAHUA JJIAA OBYYAIOIIUXCS ITIO OCBOEHHIO JNCHHUIIJIMHBI (MOY JI5I)

Ipunoxenue 8. TexHomoruueckas KapTa, BUIbI pabOT U UX BEC
[Ipunoxenue 9. YkazaHus K BbIITOJHEHUIO KypCOBOH pabOTHI
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22.
23.
24.
25.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.
36.

37.

38.

Mpuiaoxenne 1

Bonpocel K IpoMeKyTOYHOM aTTeCTAlNU
10 Kypcy «AHAJIN3 BPEMEHHBIX PSAOB»

BpemenHnoii psn

YpoBens psiga

MOMEHTHBIH psif

NHuTepBanbHbIN sl

OTan4ust MOMEHTHOTO OT MHTEPBAIBHOTO psiia

Psin arpernpoBaHHBIX ITOKa3aTeENe

Knaccudukanust BpeMEeHHBIX PsI0B 110 (OpMe IPECTABICHUS JaHHBIX
ObecneueHre KOPPEKTHOCTH BPEMEHHOTO psijia

CTpyKTypa BpEMEHHOT0 psifia

. [IpumMep ce30HHBIX KoJIeOaHU

.Jlar

. ABTOKOppEIIALHNS, YeM U3MEPSETCS, KaK PaCCUUTHIBACTCS

. ABTOKOppENsIuOHHAs (PYHKITUS

. BeIsIBIIEHUE CTPYKTYpHI psifia yepe3 aBTOKOPPETSUOHHYIO (DYHKITHIO
. MakcumasnbHbIi MOpaa0K KO3 PHUIMEHTa aBTOKOPPEISLIUN

. Koppenorpamma

. @unbTpanys BpeMEHHOT0 psja

. MeTonpl BBIpaBHUBAHUS YPOBHEH psijia

. CyTb MeTO/1a CKOJIB3SILEr0 CPETHETO

. CyTh MeTO/1a KCTIIOHEHIIMAIBHOTO CTIaKUBAHUS

. Paznnumne Mexay METOJOM CKOJIB3SILIEr0 CPEIHEr0 U METOI0M SKCIIOHEHIIUAIBHOTO

CTTIQKMBAHUS
Koneunas pa3HOCTb IepBOTO MOpsiiKa

KoneuHnas pazauiia BToporo nopsijika

AJNTOpPUTM ONpeieNICHUs BUJIa TPEHAa Ha OCHOBE KOHEUHBIX pa3HOCTEN

Henuneitnpie TpeHIbI

CTpyKTypHBII CIBUT

I'mnoresa, Tectupyemasi rectom Yoy

O6nacts npuMmeHeHus Tecta Yoy

Cyts Tecta Yoy

CrannoHapHOCTb psiaa

AR - Monenn

MA — monens

Teopema Bonbaa

ARMA — Monenu

CniocoOb1 00HapYKEHUE HECTAITMOHAPHOCTH

Kak Bener ce0s koppenorpaMma aBTOKOPPENALUOHHON QYHKIIUHU AJIs CTAIIMOHAPHOTO
npoiiecca

Kak Bener cebst koppenorpaMma 4aCTHOW aBTOKOPPENSIIUOHHON (DYHKITUH TS
HECTallMOHAPHOTO Mpolecca

ARIMA — monenu



39.
40.

41

48.
49.

Otrmnune ARMA ot ARIMA
HeobxomuMoe 1 10cTaTOYHOE YCIIOBUE CTAIIMOHAPHOCTH

. ARIMA(0,0,0)
42.
43,
44,
45,
46,
47,

ARIMA(1,0,0)

ARIMA(0,0,1)

Hpyroe Hazanue tecra DF

Kakyto runore3y tectupyet tect DF

KounTterpatiusi BpeMEHHBIX psIOB

KounTterpanus — 310 siBJeHHE KPaTKOCPOYHOT'O MIIH JOJITOCPOYHOIO BPEMEHHOTO
nepuona’?

Korna Mexny 1ByMsi BpEMEHHBIMU PsilaMU CYLIECTBYET KOMHTETpaLus?
KounTerpuposansl u aBa psaa nopsjaka uarerpanuu I(1) ecnu nx nunennas
KOMOWHAIMS Takke aaeT psn nopsiaka [(1)?



IMpuaoxenne 2

IIpumepHBIe TEMBbI KypCOBBIX padoT
10 KypCy «AHAJIN3 BPeMEHHBbIX PSA0B»

Kypcosas paGota siBisieTcst IpoIOKEHUEM Pa0OThI Ha/l PsiIaMH, KOTOPBIMH IOJIb30BAINCH
CTYJEHTBI B IIPOLIECCE U3YUEHUS Kypca «AHAJIN3 BPEMEHHBIX PSAOBY

B cooTBeTcTBUU C BBIICO003HAUCHHOM JIOTHKOM, TEMBI KYPCOBBIX paboT OyIyT Ha3bIBaThCS:
«AHanu3, MOJIEIMPOBAaHUE U TPOTHO3UPOBAHUS NPOU3BOACTBA . . . B KbIpreizckoi
Pecny6ninke 3a nepuon 1994-2021 rr.» Ilpeamer monenupoBanus npenctasieH B Tabmure 1.

Hampumep, nns Bapuanra Nel - «AHanus, MOIEIMPOBAaHUE U IPOTHO3UPOBAHUS MPOU3BOACTBA
TKaHel Bcex BU0B B Kuipreisckoit Pecrybmmke 3a nepuoxa 1994-2021 rr.»

Ta6muma 1. IIpousBoacTBo npomeinuieHHOW mpoaykiuu B KP 3a 1994-2021 rr.

NeNe .
BapHaHTa IIpou3BOACTBO NPOMBILICHHOH NPOAYKIIUA
1 Yroiab KaMEHHBIN U JJUTHUT
2 Msico u umIeBbie CyONPOTYKTHI KPYITHOT'O POTaTOTO CKOTa
3 Msico 1 nunieBble CyOnpPOAYKTHI JOMAIIHEH MTHIIBI
4 KonbacHeie nznenus
5 Coku GpYyKTOBBIC U OBOIIIHBIC
6 DpyKTHI, OBOIITH U TPHOBI, TepepaboTaHHbIC U KOHCEPBUPOBAHHBIE
7 Maciio paCTUTENbHOE
8 Macso cnuBOYHOE BCEX BUJIOB
9 Mosoko, 00paboTaHHOE KHUIKOE
10 ChIpbI BCEX TUIIOB
11 Myka U3 3¢pHOBBIX KYJIbTYP
12 X71e0 cBexuil
13 TopTsl, U31€/11sI KOHIUTEPCKUE U IUPOKHBIE
Cyxapu U neyeHbe, U311l KOHIUTEPCKUE U TMUPOKHBIE IITUTELHOTO
14 XpaHECHUS
15 Caxap
16 MaxkapoHBbI, Janiia, KyCKyC U U3JIeHsi My4YHbIC aHAJIOTUYHBIE
17 Konbsik
18 Bonaka
19 Buno tuna "lamnanckoe"
20 [TuBo
Bowl MuHepansHbIe U Ta3UPOBAaHHBIC, HEMOICIANCHHBIC U
21 HEApOMATU3UPOBAHHBIE
22 Tabak ¢pepmMeHTHPOBAHHBIN
23 CurapeTsl, coepikaiiie Tadak, Wik CMecu Tabaka ¢ 3aMEHUTENISIMH Tabaka
24 Txkanu Bcex BUIOB
25 Koxrananrepuiinbie uznenus
26 O06yBb
27 Kawuru, Gpourtopsl, JIMCTOBKY U MaTepUATBI IIEUYaTHBIC aHAJIOTMYHBIC, HA




NeNe

IIpon3BoACTBO NPOMBILJICHHON NPOAYKIIUA

BapHAHTAa
OTJIENbHBIX JTUCTAX
28 ITpenapats! hapMareBTHUECKUE
29 EMKOCTH 7711 HAMUTKOB U MPOJYKTOB MUIIEBBIX U3 CTEKJIA
30 Kupnuun u 6510KH CTpOUTETbHBIE HEOTHEYIOPHBIE
31 LlemenT
32 N3BecTh
33 beroH ToBapHbIit
Mudep roppupoBaHHbIH, TUCTHI, TAHENHU, INIUTKUA U U3JENINS aHATOTMYHBIC U3
34 acOoreMeHTa
35 JIucroBoe cTekio
36 Buuiku u po3eTku mTencenbHble U annaparypa npoyast s OTKII0UEHUs
37 Jlammbl 351eKTpUYECKHe
38 Mebenb
39 DIEKTPOIHEPTHUS
40 TertoBast sHEprUs




IIpunoxenne 3

3ananus A5 JJaOOPATOPHBIX U JOMANIHUX padoT
Mo Kypcy «AHAJHU3 BPeMEHHBIX PSII0B»

JlaGoparopnas /{omamnss padora Ne 1

Buasi BpeMenHbIx psiioB u rpaguxu B EV

Ucnons3ys nanaeie HCK KP o 06beMy IpOMBIIITIEHHOTO U CEIbCKOXO03HCTBEHHOTO
npousBoacTsa 3a 1990-2021 rr.:
1) Cdopmuporats B 3mekrpoHHOM Tabnuine EXEL psn kBapTaabHBIX U €KEMECSYHBIX
JTAHHBIX TI0 BBIOpAaHHOMY BUAY IPOU3BOJCTBA.
2) JlaHHBIe pa3MECTHTh Ha pas3HbIX JucTax. Jluctel monamucars. Pailn Ha3BaTh:
®amuinsa_BUJ IPOU3BOACTBA TIEPUOJ
3) Ilepenectu nanubie B Eviews Ha 2 mucrta. JIuctel noanucars. Daiiia Ha3BaTh Tak ke,
kak u ¢aiin EXEL.
HanbHeiimas padora npousBoautcs B Eviews.
1) Hns kaxzaoro psijia HOCTPOUTH IpadyK C MOJTHBIM 0(hOPMIICHUEM.
2) 3Hatb onpeneneHue NePeKPEeCTHBIX U BPEMEHHBIX PSIJIOB.
YMeTh co3naBath ¢aiiia BpeMeHHBIX psaaoB B Eviews u 3anocuth nanubie n3 EXEL:
1) UYepes Oydep oOMeHa

2) Yepes UMIOPT JaHHBIX.

JlabopaTopnas /[lomamuss padora Ne 2
Tpanchpopmanus BptMeHHBIX psa1oB B EV

1) Omnwucate B TeTpaay MOAPOOHBIN AJITOPUTM UMITIOPTA TAHHBIX.
Omuem ¢ Word
2) 3amucaTh B TeTpaau/oTdeTe B o0meM BHuae (HOPMYIBI pacdera JJis psjia ypOBHEH

BHUOA. X1, Xz, X3, Xt.

a. Ilpupocra 6a3ucHOrO

b. Ilpupocra nenHOro

c. Temmos pocta 6a3ucHOTO

d. TemmnoB pocra 1EMHOTO
TemmoB mpupocTta 6a3uCHOTO

f. TemnoB npupocTa LEnHOTro

g. Jnorapudm ypoBHs.



3)
4)
5)

[TonoGpatek u 3amucath B TeTpaau/otuere mnoaxonasmue Gyakiuu B EV
[TocTpouTh psibl BCEX OTHOCUTENIBHBIX MMOKA3ATENEH

[MoctpouTts rpaduku Bcex psaoB

* I pagpuxku cmpoums ¢ noanvim ohopmaenuem

6)

7)

N3yuuTh U ommcath B TETpaau/oTuyeTa BO3MOXKHOCTH MeHIO Transformation oxHa
cepuu (Default)

[MoctpouTts rpaduku Bcex paaoB, reHepupyemMbix MeHio Transformation

[IpeacraButsk oTuetr B Word

a. 3amauya

b. Pacuersl, rpaduku, KOMMEHTApHH

JlaGoparopnas /[lomamuss padora Ne 3

Koppesgorpamma

Ucnonb3ys ganasie HCK KP:

4)

5)
6)

7)

8)
9)

[Moctpouth rpaduk 1Mo KBapTaJbHBIM JAAHHBIM. BBIIBUHYTH THUIIOTE3Y O CTPYKTYpE
psna.

[Toctpouts KOppenorpaMMmy. BelIBUHYTB THIIOTE3Y O CTPYKTYpE psiza.

Ecin koppenorpamMMa IOKa3blBaeT HAJIWYUE JIMHEHHOTO TpEHAAa, TO OLEHUTh
ypaBHeHHe @trend c. OnucaTh €ro Ka4ecTBO, IPEJCTaBUTh TpauKu

[TocTpouTk psii KOHEUHBIX pa3HOCTEN 2 nopsaka. [I[poananu3upoBaTh UX Ha MPEIMET
MOJIMHOMHMAJIBHOTO TPEHA 2 MOPsIKa.

IIpencraButh oTyeT

B oryer Brmouute IaBy o0 craructuke Jlonra-bokca um 0 4acTHOU

ABTOKOPPENALNOHHON (DYyHKIUH.

JlaGoparopnas /lomamnsiss padora Ne 4

Koppesorpammsl TpeHaoB

CrenepupoBaTh €KE€KBAPTAIbHBIE BPEMEHHBIE pAIbI 3a 10 JeTHU nepuon

1. JIuHelHBIN TpEH] + Cllyd. KOMIIOHEHTA

A

KBangparuunblit TpeHa + cyd. KOMIIOHEHTA
Jlorapudmudeckuit TpeH 1 + CIyd. KOMIIOHEHTA
OKCMOHEHIIMANIBHBIA TPEHT + CIIy4.KOMIIOHETHTA

ITocTpouts KOppenorpaMmel



6. OmnwucaThk runoTe3y 0 CTPYKTYpE psiga Mo KakI0M KoppeaorpaMme
7. TlocTpouTh TpeHABl B COOTBETCTBHUHM C TMIIOTE30M 110 KOppeorpaMmmam
8. OLEeHUTh Ka4eCTBO NOJYyUYEHHBIX YpaBHEHUN
9. Cpenath BBIBOJBI O TOYHOCTH TUIIOTE3BI [0 KOPPEIOrpaMme
JlaGoparopnas /{lomamnss padora Ne 5
Tect Yoy

ITo kB ApTAJIbHBIM JAHHBIM!

[TocTpouts rpaduik BpeMEHHOTO psia

[TocTpouTh ypaBHEHUE TPEHIa HAa BCEH BHIOOPKE

Crenatb NpeanonokeHus o CTPYKTYPHBIX CIIBUTaX

IIpoectu Tect Yoy

ITocTpouts TpeHIBI HAa MEPUOAAX MEXKAY TOUKAMU CTPYKTYPHBIX CIABUTOB.

JlaTb 5KOHOMHYECKOE OOBSICHEHHE.

Coznats nokymeHT MSWord, B KOTOpOM OMUCKHIBAIOTCS BCE IIATU UCCIIETOBAHUS
BPEMEHHOTI'0 psijia Ha CTa0UIILHOCTh

NV hE LD —

Meroanyeckue peKoMeHAAlHT

Jls1s1 KOPPEKTHOTO MPOBEACHUS TecTa HEOOXOAMMO, YTOObI KOJIMYECTBO HAOIIOICHHUN B KaXIOM
U3 BBIICTIEHHBIX IEPHOJIOB BPEMEHHOTO psiia ObIIO TOCTATOYHBIM.

Urobsr B EViews mpoBectu Tect Yoy Ha HaJlM4ue CTPYKTYPHOIl CTa0MJIbHOCTH, B OKHE
OIICHEHHOTO YpPaBHEHHS PErpecCMd HEOoOXOIMMO BOCIIOJIB30BaThCs oOmiusaMu  View/Stability
Diagnostics/Chow Breakpoint Test....

B pesynbrare otkpbiBaetcs quanoroBoe MHHH-0KHO Chow Tests (Tectbl Hoy), B KOTOPOM HYKHO
yKa3aTh KOHKpETHOe Bpems (Wi Heckonbko, Hampumep 2005ql), korma mpou30muIo
MpEeANnoaraeMoe CTPyKTypHOE U3BMEHEHHE.

ITocne memuka Ha kHomke OK, B munu-oxkume Chow Tests mosSBHUTCA BBIBOA JAHHBIX IIO
pesyapTataM TectupoBaHusa. Eciam ypoBHu 3Haummoctu (Probability) xak F-kputepus (F-
statistic), Tak W LR-cratuctuku (Log likelihood ratio — cooTHoOmeHHUs JorapuMoB
MPaBIONO00Ms) OKa3aJIMCh MEHBIIE KPUTHYECKOTO 3HadeHus, paBHoro 0,05, To HyneBas
TUIOTE3a 0 HATMYUH CTPYKTYPHOUH CTaOMIIBHOCTH BO BCEM BPEMEHHOM PsiJIe OTBEPraeTcs.

JlabopaTopnasi/J{omamnsisi Ne 6

CrannonapHocts 1

Crenepupyiite ciaeayroine ciydaiinpie mpouecchl: (Bce psasl BpeMeHHbIe, copepxkart mo 36

HaOJFOJICHUH, BU, HAUajJ0 U KOHEIl HaO I0ICHUH — 3a7aTh CAMOCTOSTEIIBLHO)



M

wn=nrnd — Genbrii mym, Y1=3, Y2=1.

v’ ABTOperpeccuu IepBoro mopsKa:
e yl=a0+al*yl(-1)+wn
o y2=a0+a2*y2(-1)+wn,

v’ y3 - aBTOpPErpeccuIo BTOPOro MopsaKa;

al, a2 —KOHCTaHTHI, CIIeyeT BBIOPATh TaK, YTOOBI Cr€HEPUPOBAHHBIC CIyYaitHbIE TPOLIECCHI

OKa3ajIuCh CTalMOHAPHBIMMU.

st cmydaiiHbIX mporeccoB wn, y1-y3, mocTpoiTe KOpeIIorpaMMBl.
[MoctpoiiTe rpaduky JAHHBIX CIyYalHBIX MPOLIECCOB.
CnenaiiTe BBIBOIBI, SIBJISIFOTCS JIM PSAJBI CTALIMOHAPHBIMU IO KOPPEJIIOTpaMMe H IO rpadukam.

[IpencraBrTe otuer B Word ¢ moipoOHBIM OmMCaHUEM BCEX JICUCTBUI U 3aKJIFOUCHHIA.

JlaGopaTropHasi u nomMaluHss 7
CrannonapHocTts 2

1. TloAroTOBHTH AaHATTUTHYECKYIO 3aITUCKY O JJOKA3aTEIbCTBY CTAIIHOHAPHOCTH I
HecTanoHapHocT BpeMeHHoro psga AR(1) ¢ koaddunmentamu Koomapra.

2. Crnenyer BocIoJyib30BaThcs yueOHUKOM Jloyreptu «BBeneHue B 5KOHOMETPUKY», CTP.
389.

3. 3ammcka gomxHa O0bITh oopmiiena B Word u Equation

JlabopaTopuasi/JIomamHsisi Ne8
Tecr Juku-®ynepa

CrenepupyiiTe ciaeayromue ciydaiinpie mpoiecchl: (Bce psasl BpeMeHHbIe, cogepxkaT 1o 72
HaOII0ICHUS, BU/I, HAYAJIO ¥ KOHEI[ HAOJIOJICHU — 3a71aTh CAMOCTOSTEIIBHO)

v" rw=rw(-1)+nrnd

v' rwl=rw(-2)+nrnd

v' rw2=l+rw+nrnd

v 1w3=-1+0,5*@trend+rw+nrnd.
Cozpaiite rpynmy RW, cocTosingyro U3 3TUX ClIy4alHbIX MPOIECCOB.
CpaBHurte rpaduyeckue cBOMCTBa CIydailHBIX IPoIieccoB, 00pasyroumx rpynny RW.
Ucnonszys tect Aukku-dymniepa, npoBepbTe TUIOTE3Y O HATUYUHN €IUHUYHOTO KOPHS AJIs

BCEX CIIy4alHbBIX ITPOLIECCOB.



6. Ecnu psiapl HecTallMOHAPHBI, TO KAK MOYKHO IIPUBECTH K CTAI[MOHAPHOMY?

5. Tonpo6wusrii oTuet B aiine Word.
Jladoparopuasi/Ilomamnssa Ne9
ARIMA moaean

1. B3ste cBoit psag (Janasie HCK, kBapTanbHbIif)

2. ToctpouTts rpaduk ¢ ohopmieHuem

3. Ecnu ecTh TOUKM mepenoMa, TO B3SITh OAMH CTaOMIbHBINA niepuo. Onucarh ero

4. Hcnonwsya tect Jukku-Dyiiepa, IPOBEPUTh THIOTE3Y O HAUTMYUN €AMHUYHOTO KOPHS
JUTsl BeeX cirydaeB (0e3 Bcero, ¢ KOHCTAHTOM, C TPEHJIOM M KOHCTaHTOM ).

5. Omnpenenuts pan B tepMuHax ARIMA

6. Cnenath IporHo3 Ha 4 TOUKHU BIIEpE].

JlomatHsia

[ToBTOpHUTE paboTy Ha €KEMECSIYHBIX TaHHBIX
Otuet 001Mii, B CPaBHEHHH.

JlabopaTopnas 10

KouHTerpamnusi BpeMeHHbIX Psi/IOB

1. TIpoBepsiercst MOPsIOK MHTErpaliMi UCXOIHBIX PAAOB (OH JIOJKEH OBITh paBeH
I(1)) Ha ocnoBe Tecra duku-®Dymnepa.

2. BbIsicHUB, YTO psAIbI UMEIOT OpsAAOK UHTErparuu I(1), ctpoum perpeccuio
KOUHTETpaIH.
Yt=7\,()+7\,1Xt+ut

3. BrigensieM ocTaTKH.

4. AmnanusupyeM psij OCTaTKOB, Ha IPEIMET €r0 CTALlMOHAPHOCTH, €CJIH OH

CTallMOHApPCH, TO UMCCT MCCTO KOMHTCTpalU ABYX PAOOB.

[IpoBepuTHh UMEET JIU MECTO JIOJTOBPEMEHHAS 3aBUCHMOCTh MEXKTY PSAIaMH T0X0/a 1

notpebaeHuss B CIIA ¢ 1960 o 1991 rr.

Hoxon [MoTpebienue
1960 7264 6698
1961 7382 6740



1962 7583 6931

1963 7718 7089
1964 8140 7384
1965 8508 7703
1966 8820 8005
1967 9114 8163
1968 9399 8506
1969 9606 8737
1970 9875 8842
1971 10111 9022
1972 10414 9425
1973 11013 9752
1974 10832 9602
1975 10906 9711
1976 11192 10121
1977 11406 10425
1978 11851 10744
1979 12039 10867
1980 12005 10746
1981 12156 10770
1982 12146 10782
1983 12349 11179
1984 13029 11617
1985 13258 12015
1986 13552 12336
1987 13545 12568
1988 13890 12903
1989 14030 13027
1990 14154 13051
1991 13987 12889
JdomamHss

[Ipoananusuposars psaabl rocpacxogos u BBII B KP ¢ 1993 no 2021 rr.
Hananbsie: HCK KP unun HBKP

JlabopaTopnas 12
Mopeap koppeKnuu OMIN00K

[To nanubM nabopatopHoii padots! 12 (noxon u notpedbnerne B CIIA ¢ 1960 mo 1991 rr.):
1. Co3garb psasl IpPUPOCTOB
2. TloctpouTh MOAETH 3aBUCUMOCTH IPUPOCTA MOTPEOICHUS OT IPUPOCTA JOXOIOB.
3. Bocnonb30BaBIINCH KOMHTETPAIMOHHBIM COOTHOLIICHUEM, OLICHUTh MOJIENIb KOPPEKIIUU
OLIMOOK.

p q
AY, = z a;AY,_; + z BibXe— i — YY1 —a—BX;q) + &

=1 1=0
4. Ilo oGenM MOAEISM MOTYYUTh MPOTHO3 HA 1992 1T.



5. Ouenuts otiangue B %.

Jdomamnsiss padbora

AHaJOTUYHO J1a0OpaTOPHOU BHITIOTHUTH PACUETHI:
1. BBII u rocpacxossl
2. Caoii pan u BBII



IIpuaoxenne 4

I[IpumepHbIe TEMbI AHATUTHYECKUX 3AMUCOK
10 Kypcy «AHAJIU3 BPeMEHHBIX PS/0B»

Kaxxnplii CTyIEHT TOTOBUT KaX1YI0 aHATUTUYECKYIO 3aITUCKY
e BpeMeHHbIE psi/ibl arperupOBaHHBIX IEpeMeHHBIX. THIEKCHI.
e Jlunamuka pocra HaceneHus u BBII crpan Mupa o nanusiM Bb
e MerTo/bI CriIa)KMBaHUS BPEMEHHBIX PSAJIOB U UX NMpUMeHeHus Ha AaHHbIX o BBIT Bb
e HenuneliHble aHATUTUYECKHE TPEHIBI
e Pacnpenenenue u tect Ouiiepa
e AHaJIUTHUYECKHE METO/bI BBISIBICHUS HECTALIMOHAPHOCTH BPEMEHHBIX psiioB. [1o
WHIUBUIYJIBHBIM PSiZIaM CO CTEHEPUPOBAHHBIMH KO3 HUITMEHTAMH
e Tecr Nurna-I'penmxepa
e JloxHas Koppesauus

e Pacnpenenennsble naru



IIpunoxenne S

TecTnl MO KypCy
«AHAJIM3 BPEMEHHBIX PSAA0B»

Bompoc Ne 1
HemocpeacTBeHHO N3MEPHB XapaKTEPUCTHKH 00BEKTa Yepe3 ONpeIeIeHHBIC IPOMEKYTKH
BpeMeHH (POPMHUPYIOT MOCIETOBATEIBHOCTS ...

1. TpeHAOBBIX 3HAYEHUI

2. 3HaUCHUH CE30HHBIX KOJeOaHun

3. ypoBHeii BpeMeHHOI0 psiia

4. k03P PHULHEHTOB aBTOKOPPEISAIUH

Bompoc Ne 2
XpoHOJIOTHYECKas MTOCIIEA0BATEIFHOCTh 3HAUCHHI MTPU3HAKA, XapaKTEPU3YIOLIETO COCTOSIHHE
IAaHHOTI'0 00BEKTA, HA3LIBAETCH ...

1. KOpPENSAIMOHHBIM TTOJIEM

2. aBTOKOPPEJISILMOHHON (hyHKIHEH

3. BpeMEeHHbIM PSA0M

4. ciiyuaitHOW BBIOOPKOIA

Bompoc Ne 3.
3HaveHHe MoKa3aTess B ONpPEIeICHHBII MOMEHT BPEMEHH HA3bIBACTCS
1. MmeaquaHom
2. nucnepcuen
3. ypOBHEM BpeMEHHOI0 psija
4. cpeIHUM 3HAYEHUEM

Bomnpoc Ne 4.
B npouiecce hopMupoBanms ypoBHEH BPEMEHHOTO Psijia BCETIa y4aCTBYET
1. ce30HHOCTH
2. IUKJINYHOCTh
3. cayyaiiHasi KOMIIOHEHTAa
4. Tpenp

Bompoc Ne 5.
[Ton BpeMEHHBIM PSJIOM TTOHUMAETCS TOCIEI0BATEIbHOCT HAOMIOIEHUH HEKOTOPOTo MTpU3HaKa
Y,

1. KOTOPBII HE U3MEHSETCS C TCUEHUEM BPEMEHU

2. KOTOPBIH 3aBUCUT OT MpU3HAKA X, N3MEHSIOIIEr0Csl C TEUEHUEM BPEMEHNU

3. 3HaYeHHs KOTOPOIo YNOpPsiA04eHbl BO BpeMEeHHU

4. 3HaueHUs1 KOTOPOTrO HE YIOPSAI0UYEHbl BO BPEMEHU

Bompoc Ne 6
YpoBHEM BpEMEHHOTO Psifia SIBIISIETCH ...
1. COBOKYITHOCTb 3HAUE€HUI BPEMEHHOTI'O psizia
2. 3Ha4YeHUEe KOHKPETHOIO MOMEHTA BPEMEHU
3. 3HaYeHHe BPEMEHHOI0 Ps/ia B KOHKPETHBIH MOMEHT (1lepuoj1) BpeMeHH!
4. cpeaHee 3HaYEHUE BPEMEHHOTO psja

Bomnpoc Ne 7



B dhopmupoBanuu ypoBHel 1100010 BpeMEHHOTO psijia BCeTAa MPUCYTCTBYIOT. . .
1. daxTopsl, hopMupyIOLTHE TEHACHITUIO P
2. nuHeiHbIe PaKTOPbI
3. cayuaiiHbie (paKTOpPbI
4. bakTopsl, GOpMUPYIOLTUE UKITHIECKHE KOIeOaHUs psa

Bompoc Ne 8
OTtaenpHbIe 3HAUEHUSI IKOHOMUYECKOW XapaKTePUCTUKU 00bEKTA, TOyYCHHBIC B
MOCJIeI0BATEIbHbIE MOMEHTBI WM MEPUOIbl BPEMEHU, Ha3bIBAIOTCA ...

1. MHOXECTBEHHOM perpeccueit

2. BapUALIMOHHBIM PSAOM

3. yPOBHSIMH BPpeMEHHOI0 psiia

4. aBTOKOPPENSLIMOHHON (hyHKIHEH

Bompoc Ne 9
COBOKYIMHOCTh HEPETyJIspHBIX (PAKTOPOB, HE MOJAIOIINECS YUETY U PETUCTPALIUU, HO
OKa3bIBAIOIINX BO3/IEHCTBIE HA (DOPMHUPOBAHNE 3HAUCHUH BPEMEHHOTO PsiJla, Ha3bIBACTCA ...
1. TperaOoM
2. CE30HHBIMH KOJICOAHUSMH
3. cay4YallHBIMH KOJIeOaAHUSAMH
4. nuHENHON perpeccueit

Bompoc Ne 10
Ecnu BpeMeHHOH psiJi MPEICTaBIeH B BUJIE CYMMBI COOTBETCTBYIOIUX KOMIIOHEHT, TO
MOJIy4eHHasi MOJIeNIb HOCUT Ha3BaHUE. ..

1. MyJIBTUIIIMKATUBHOM

2. 06001IeHHOM

3. axauTHBHOMI

4. KOMIIOHEHTHOM

Bompoc Ne 11
Mopenb BpeMEHHOTO psiZia IPEAIoaraer ...
1. npeneOpexeHre BpeMEHHBIMU XapaKTEPUCTUKAMU psia
2. OTCYTCTBHE NEPUOJUHOCTH MOMEHTOB (IIEPHOI0B) BPEMEHH, B TECUEHHH KOTOPBIX
paccMaTpuBaeTcs MOBEACHHE YKOHOMHUYECKOTO MOKa3aTes
3. He3aBUCHMOCTh 3HAYCHUI SKOHOMUYECKOTO TIOKa3aTelsl OT BPEMEHH
4. 3aBHCUMOCTb 3HAYEHHI IKOHOMHYECKOI0 MOKa3aTe/sl 0T BpeMeHH

Bompoc Ne 12
Mogenu, mocTpoeHHbIE Ha OCHOBE JAHHBIX, XapaKTEPU3YIOIIUX TOBEAECHUE UCCIIEyEMOTO
00BeKTA 3a pAa NOCICA0BATCIIbHBIX MOMCHTOB BPCMCHU, HA3bIBAKOTCAL. . .

1. MoaensiMH BpeMEHHBIX PSAI0B

2. cucteMaMH OJHOBPEMEHHBIX YPaBHEHUM

3. IepuoINYECKUMHU MOAETISIMU

4. IIoCJICA0OBATCIbHBIMHU MOACIIAMA

Bompoc Ne 13
BpeMeHHBIM psiZIoM Ha3BIBAIOT ...
1. ynopsiioueHHbIe BO BpeMeHHU 3HAYCHUS MOKA3aTeJs
2. BPEMEHHO CO3/IaHHBI HA0Op JaHHBIX
3. Ha60p J'IIO6I:IX OKOHOMUYCCKUX JAHHBIX IJIA UCCICIOBAHUA
4. psAll JaHHBIX, TIOJIYYCHHBIA PACUCTHBIM ITYTEM 32 KOPOTKOE BpeMs



Bomnpoc Ne 14

[Tox narom nmoapa3zymeBaeTcs Yucio. ..
1. ypoBHEM UCXOIHOTO BPEMEHHOTO Psija
2. map 3Ha4YeHUH, M0 KOTOPBIM PaCCYUTHIBACTCSA KOAPPHUIIMEHT aBTOKOPPEISLIUN
3. Iepuoa0B, M0 KOTOPHIM PACCYUTHIBAETCHA KOI(PPUIIMEHT aBTOKOpPPEIALNH
4. BpeMEHHBIX PS/I0B, 10 KOTOPBIM OCYIIECTBISIETCS pacyeT KodppuireHTa
aBTOKOPPENSALUN

Bomnpoc Ne 15
Koppenorpammotii siBisieTcst
1. rpaduyeckoe 0TOOpaKEHHE PErPeCCUOHHON (hYHKITHMHI
2. mpol1iecc 3KCIEPUMEHTAIBHOTO HaX0XKICHHUSI 3HAUSHU I aBTOKOPPEISLIMOHHON
byHKIIH
3. rpajpnueckoe oTo0pakeHHe ABTOKOPPEJISIHIUOHHOH QyHKIINH
4. aHaTUTUYECKOE BBIPAKEHUE JJIs1 aBTOKOPPENSALUOHHON (HYHKITUI

Bomnpoc Ne 16
Bricokoe 3HaueHne K03 PuLneHTa aBTOKOPPENIALUU MOopsAAKa L 1Isl ypoBHEH BPEMEHHOTO
psila CBUIIETENbCTBYET O TOM, YTO UCCIIEAYEMBIN sl COAEPKUT (MOMUMO TEHACHIINN) ...
BapuanTtel orBeToB. Ko0J1-BO paBUIbHBIX OTBETOB - |

1. TOJBKO CiTy4yaliHYI0 KOMIIOHEHTY

2. HEJIMHEUHBIN TPEeH T

3. KoJieOaHusI ¢ mepuoaoM L

4. ApKO BBIpA)KEHHBIN TPEH

Bompoc Ne 17
ABTOKOppENSIUE YPOBHEW BPEMEHHOTO psifia HA3bIBAETCS 3aBUCUMOCTD ...
1. qucnepcuy NMocaen0BaTENbHBIX U IPEABIIYIIUX YPOBHEHN pslla OT BpEMEHU
2. MaTEeMAaTUYECKUX OKUJAHUI YPOBHEH psiia OT BpEMEHU
3. MeKIy mocJe10BaTeILHBIMY U NPeAbIIYIIMMI YPOBHSIMH Psi/ia
4. MaTeMaTHYECKHUX OKUIAHHM MMOCIIeJOBATEIbHBIX U MPEABIAYIINX YPOBHEH psaa

Bomnpoc Ne 18
Ha ocHoBe aHanmm3a BpeMEHHOTO psifia MOCTPOSHA CIeAyIomIas Ta0Iuia

jar 1 2 3 4 5 6 7
K03 P pHULIEHT
ABTOKOPPEISALIUU 0,03 -0,5 0,48 0,97 0,1 -0,35 0,23
[Tepnon ce30HHBIX KOEOaHU paBEeH

1.2

2.9

3.4

4.8

Bomnpoc Ne 19
Koppenorpammoii sBistercs ...
1. rpaduyeckoe 0OTOOpaKEHHE PErpPeCCUOHHON (hYHKITHHI
2. mpoI1iecc KCIEPUMEHTAIBHOTO HAX0XKICHHSI 3HAUEHU I aBTOKOPPEISLIHOHHON

byHKIIH
3. rpadpnueckoe oTo0pakeHHe ABTOKOPPEJISIIUOHHOH QyHKIINH



4. aHATUTHYECKOE BBIPAKEHUE IS aBTOKOPPEIALIMOHHON (QyHKITHH

Bompoc Ne 20

3HaueHne K03 UIKEHTa aBTOKOPPEISIMN BTOPOTO MOPSIKA XapaKTEPHU3YeT CBSI3b MEXKIY ...
1. nCXOOHBIMU YPOBHSIMU M YPOBHSIMU BTOPOTO BPEMEHHOTI'O psizia
2. IByMs BpPEeMEHHBIMHU PAAaAMHU
3. HCXOIHBIMU YPOBHSIMH H YPOBHSIMH 3TOI0 Ke PsAla, CABMHYTHIMU HA 2 MOMEHTA
BpeMeHH
4. NCXOJHBIMU YPOBHSIMHU M YPOBHSIMHU JPYTOr0 psiia, CABUHYTBIMU HA 2 MOMEHTA
BpPEMEHHU

Bomnpoc Ne 21
ABTOKOppeIsIuell ypoBHENH BPEMEHHOTO psifia Ha3bIBAIOT KOPPEISIIIMOHHYIO 3aBUCUMOCTD
MEXAY
1. 3HAaYEHUSIMU €r0 OCTAaTKOB
2. Ha0JII01aeMbIMH U PACUETHBIMU 3HAYEHUSIMU HCCIIEAYEMOTO BPEMEHHOTO IMOKa3aTes
3. YPOBHSIMHM HCXOIHOTO BPEMEHHOT0 Psiia M YPOBHSIMHU 3TOr0 Psiia, CABUHYTHIMH
HA OJIMH MJIH HECKOJILKO NIEPHO0B BpeMeHH
4. ero TPEeHI0OBOM U CE30HHON KOMIIOHEHTaMH

Bompoc Ne 22
Ecnu 51 071MH M3 BBIYUCICHHBIX KO (PHUIIMEHTOB IMHEHHON aBTOKOPPEIIAIIMKA YPOBHEH psisia HEe
0Ka3aJICsl 3HAUUMBbIM, sl HE CONEPXKHT ...
1. nukIMYecKuX KojeOaHul, ero ypoBeHb ONpPEAEseTCs TOIbKO TPEHI0BbIMU
IIOKA3aTEeJSIMU U CIIy4aiiHOM KOMIIOHEHTOU
2. CIy4yallHOM KOMITIOHEHTBI, €r0 YPOBEHb ONMPENEIISIETCS TOJIbKO TCHACHIIUEN U
[UKINIECKUMH KOJICOAHUSIMH
3. IMHeHOW TeHIeHIIUN U HMKJIHYECKHX K0JIeOaHNil, ero ypoBeHb onpeaeasieTcst
TOJIBKO CIy4ailHOI KOMIIOHEHTOMH
4. TeHACHIIMU, €T0 YPOBEHb OMpPEIEISIeTCS TOJIBKO MUKINYECKUMH KOJIEOaHUAMHU U
CIIy4allHOM KOMIIOHEHTOU

Bormpoc Ne 23
CTpyKTypy BPEMEHHOTO Psijia MO’KHO BBISIBUTh HA OCHOBE
1. naroBoi nmepeMeHHOU
2. xoahdurmenTa reTepMUHAIIAA
3. KoppeJorpaMmmsl
4. nucnepcuu OCTaTKOB

Bomnpoc Ne 24
ABTOKOppEIALNOHHAs (PYHKIUS MOXKET CIIY>KUTh JIJIs BBISIBJICHUSI BO BDEMEHHOM PSITy HAIWYHS
WJIM OTCYTCTBUS CIIEAYIOIINUX COCTABIISIFOIINX:

1. Tpenna

2. CIly4aiiHOM KOMITOHEHTBI

3. IUCIIepCUU OCTATKOB

4. GUKTUBHON MMEpEMEHHOMN

Bomnpoc Ne 25
VYkaxuTe cripaBeJIMBbIC YTBEPKACHUS OTHOCUTEIIFHO aBTOKOPPEISILUOHHON (QYHKIIUU
BPEMEHHOT'0 psijia.

1. nuneitHas GyHKIMS

2. sIBIsIETCS BO3pacTaroiel (pyHKIuel oT ypoBHEH psa



3. Bcera sIBIsieTCS MOHOTOHHO yOBIBatoliel (yHKIMEH OT ypoBHEH psia
4. CJIyKUT JJIs1 BbISBJICHHS CTPYKTYPbI BpEMEHHOI0 Psiia

Bormpoc Ne 26
Ecnu Bo BpeMeHHOM psifie Haubosiee BBICOKMMH 3HaYEHUMH XapaKTepu3yroTces Ko3dduuueHt
ABTOKOPPEIISLIUY NEPBOTo Hopsiaka (7;) u ko3 duuenT aBTokoppensuu (v , k> 3), To
JIOITYCTUMBIMHU SIBJISIIOTCSL BBIBOJIBI O TOM, YTO Psifl COAEPKUT ...
BapuanTs! otBeToB. K011-BO IpaBUIIBHBIX OTBETOB - 2

1. Ce30HHYI0 KOMIIOHEHTY U JIMHEHHBIN TPeH/

2. TOJBKO CIy4alHYI0 KOMIIOHEHTY

3. TOJBKO JIMHEHHBIN TPEH

4. cTpykTypa psAja He onpenensiercs

Bompoc Ne 27
Ecnu daktopsl BXOAAT B MOZIENIb KaK CyMMa, TO MOJIENIb Ha3bIBAETCH ...
1. cymmapHoii
2. IPOU3BOTHOU
3. aAINTUBHOM
4. MyJIbTUIIIIMKATUBHOMN

Bomnpoc Ne 28

W3BecTHBI 3HaUEHUS aJJUTUBHON MOJEIN BPEMEHHOTIO psifa: Yt — 3Ha4eHUE YPOBHA psiaa, Yt =
30, T —3nauenue TpeHaa, T=15, E — 3HaueHne KOMIIOHEHTHI CIIy9aifHBIX (hakTOpoB E=2.
OIpEAEINTE 3HAUEHUE CE30HHON KOMIIOHEHTHI S.

Bompoc Ne 29
['unote3a 00 aAAUTHBHON CTPYKTYPHOU CXEME B3aUMOJICUCTBUS (PaKTOPOB, (OPMHUPYIOLTUX
YPOBHU BPEMEHHOI'O Psiia, O3HAYAET PABOMEPHOCTH CIAEAYIOLIETO NPEACTABICHNUS ...
1. TpeHI1 = ypOBEHb BPEMEHHOTO psAJia + KOHbIOHKTYpHAs! KOMIIOHEHTA + CE30HHbII
¢axTop + ciaydaiiHas KOMIIOHEHTA
2. ciydaifHasi KOMIIOHEHTa = TPEH]T + KOHBIOHKTYpHAsi KOMIIOHEHTA + CE30HHBIN (haKTop
+ YpOBEHb BPEMEHHOI'O psijia
3. ypOBeHb BPEeMEHHOI'0 psiia = TPeH/ + KOHbIOHKTYPHAsl KOMIIOHEHTA + Ce30HHBbIH
(axTop + ciayyaiiHass KOMIIOHEHTA
4. ypoBeHb BPEMEHHOT'0 psijia = CiIy4aiiHasi KOMIIOHEHTa — TPeH + KOHBIOHKTYpHas
KOMITOHEHTA + CE€30HHBIN (aKTop

Bomnpoc Ne 30

=T 5N + .+ . i
Monenb BpeMeHHOr0 psifia, UMEIoIIas CIEAYIONYI0 CleU(pUKAILIUIO LEL St GHE (r/:[e}z
— YPOBEHb BPEMEHHOTO psi/Ia, I TpeH, S _ cesonmas KOMITOHEHTA, G KOHBIOHKTYpHas

KOMITIOHEHTA, E_ Clly4aifHas KOMIIOHEHTa), Ha3bIBaeTCA ...
1. amguTUBHONI
2. cMelIAHHOM
3. MYJIbTUIUIMKATUBHON



Bompoc Ne 31

Ilycts Xt snaverms BPEMEHHOI'O Psjia, TG

- TPCHA-OUKIINYCCKAad KOMIIOHCHTA 3TOr0 psAJa, S‘é

— CE€30HHAas1 KOMIIOHEHTA, B ciydaitHast KomnoHeHTa. Toraa oOumii BUa MyJIbTUIUIMKATUBHON
MOJIEJI BPEMEHHOI'O PsiZia MOKHO IIPEICTABUTD KaK ...
1' X: :TCI+S§'E:

2 X:ZTCI'SI'FE:
3. X.f :Tc_g'SI'E_g
g4 X =T 5+ B

Bompoc Ne 32

HyCTB X‘t — 3HAYCHHUA BPECMCHHOI'O pAZida C KBApTAJIbHBIMU HaGHIO,Z[GHI/I}IMI/I, S‘é — aJauTHUuBHasA

C€30HHAasi KOMIIOHEHTA, IPUYEM JIJIs IEPBOTO KBapTalia roja Sp=41 =1

53252:_6 S::,Sj

, JUTsl BTOPOT'O KBapTaia

, U1 TPETHEr0 KBapTaja rojaa =3 . Onpenenure OLIEHKY CE30HHOM
Sf = S4 = ...

roga

KOMIIOHEHTBHI JIJIs1 YeTBEPTOI0 KBapTaia roja
BapuanTtel orBeToB. Ko0JI1-BO paBUIbHBIX OTBETOB - |
1.-4
2.4
3.2
4.-2

Bompoc Ne 33
[TocTpoeHna agauTUBHAA MOJIENb BPEMEHHOIO psAa, rae Yt — 3HaueHue ypoBHs psaga, Yt = 10,
T —3HadyeHMe TpeH[a, S — 3HaUEHHE CE30HHOW KOMIIOHEHTHI, E — 3HaueHuil ciyyaiiHoi
KOMIIOHEHTHI. OIpeneanTe BapuaHT NPAaBUIbHO HAICHHBIX 3HAYCHUN KOMIIOHEHT YPOBHS Psija.
BapuanTte! orBeToB. Ko0J1-BO paBUIbHBIX OTBETOB - |

1. T=5, S=2, E=0
2. T=5,S=2, E=1
3. T=5, S=2, E=
4. T=7,S=5,E=2

wn
Il

usl
I

Il
wn
I
=
w

wn
Il

usl
I

Bompoc Ne 34
BpeMenHol psiji XapakTepu3yeTcs MOCTOSTHHBIM XapaKTepOM ITUKINYECKUX U CE30HHBIX
Kosie0aHui, TOT1a JIsl €T0 OMKCAHUS UCTIOIB3YETCS.

1. MHOKECTBECHHAS HETMHEHHAs

2. MyJIbTUTLTUKATUBHAS

3. KJIaccuvecKas napHasi JJMHEHHast

4. anIuTHBHAA

Bompoc Ne 35
[1naBHO MEHSIOMIASACS TEeTEPMUHUPOBAHHAS KOMIIOHEHTA YPOBHEH BPEMEHHOTO Psiia,
OIINCBhIBAKOIIIAs YUCTOC BIIUAHUC I[OJIFOBpeMGHHBIX q)aKTOpOB, Ha3bIBACTCA ...

1. cirygaliHOM COCTaBJISIONIEH

2. IIMKJIIMYECKOH COCTaBJIIIOIIEH

3. TpeHIOM

4. ce30HHBIM KOJIeOaHHEM

Bomnpoc Ne 36



[Tycth Xt snaverms BPEMEHHOT'0 Psijia C KBapTaJbHBIMU HAOIIOICHUAMU, S
MYJIbTHILTMKATHBHAS CE30HHAS! KOMITOHEHTA, TPUYEM JJIsl TIEPBOTO KBapTaia roga "¢ ~ 51 =2 ,

S =53 =3/4 , JUISL TPETHETO KBapTaia rojaa 5 =83=2

Onpenenure OLIEHKY CE30HHON KOMITOHEHTHI 111 YETBEPTOr0 KBapTayia rojaa S =5 =

1.3
2.-19/4
3.19/4
4.1/3
Bomnpoc Ne 37

[lycto Xt snavenus BPEMEHHOTI'0 Psijia ¢ KBapTaJIbHBIMU HAOIIOACHUSIMH, %
MYJIbTUTUITMKATUBHAS CE30HHAsI KOMIIOHEHTA, IPUYEM JIJIsl BTOPOTO KBapTaja rojaa
Sy =89 =1/2 S =85 =8

St =84 =3 Omnpenenure OLIEHKY CE30HHOM KOMIIOHEHTHI AJIs IEPBOIO KBapTaia roja
S} =5 1=

BapuanTts! orBeToB. K011-BO ITpaBMIIBHBIX OTBETOB - 1

1.12

2.1/12

3.-1/12

4.1

JUIs. BTOPOTO KBapTaja roja

, ISl TPEThETO KBapTaja roja , ISl 4€TBEPTOTO KBapTaia roaa

Bompoc Ne 38
CrannoHapHOCTh BpPEMEHHOTO psifia 03HA4aeT OTCYTCTBHE ...
1. 3HaueHuit ypoBHEH psina
2. HaOJIOICHUH 110 YPOBHSM BPEMEHHOTO psijia
3. TpeHaa
4. BpEMEHHOM XapaKTEPUCTUKU

Bomnpoc Ne 39
BpemenHoM psill, OTINYAIOMUICA OT CTALIMOHAPHOIO HA HECIIY4alHYI0 COCTABIISIOLLYIO
(TPEeHI0BYIO MJIM MEPUOJUUECKYIO KOMIIOHEHTY), Ha3bIBAETCH ...
BapuanTel orBeToB. K0JI1-BO paBUIbHBIX OTBETOB - |
1. cTporo cranoHapHbIM
2. c11abo CTalMOHAPHBIM
3. HeCTALMOHAPHBIM
4. perpecCUOHHbBIM

Bompoc Ne 40
]_.F
3aKOH U3MEHEHHsI HECTAIIMOHAPHOTO BPEMEHHOTO psija ~ ¢ OJIIM30K K SKCIIOHCHIIMATIBHOMY. JTOT

PAI IPUBOAMTCA K CTAlMOHAPHOMY MPOLECCY Y C MIOMOIIBIO ...
1. pacuéra nepBbIX pazHOCTEN
2. pacuéra BTOPBIX Pa3HOCTEM
3. sorapu¢pmMupoBaHus HEMHbIX HHICKCOB
4. pacuéra TEMIIOB MPUPOCTA

Bomnpoc Ne 41
J71st BpeMEeHHOT0 psijia pacCMaTPUBAETCSL aBTOPETPECCUOHHBIN MpOoIecc NEPBOTo MOpsIKa

— + . + o
K=aytay- ¥, tg . U3BecTHO,011.=0,8. BpeMeHnHoi1 psia siBaseTcst

1. psaaoM THIA «OENbIA ITyM»



2. onMcaHMEM B3PBIBHOTO Ipoliecca
3. HECTAllMOHAPHBIM
4. cTallMOHAPHBIM

Bompoc Ne 42
ITycth X __ croxacTmueckux nporiecc. [1ycTh JUis HEro BBITIOJIHEHBI CIICIYIONIUE YCIOBHS:
E(X;) =conmst MIOCTOSIHCTBO MAaTEMAaTHYCCKOTO OXKHMIaHUS, Var(Xy) = const

JMCIIEPCHUH, Cov(Xp, Xrar) =y(7) aBTOKOBapHalys, 3aBUCALIAs TOJbKO OT BEJIMUYUHBI JIara
MEXy paccMaTpUBaeMbIMH IT€pEMEHHBIMU. TOor/1a JaHHBINA IPOLIECC SIBJIAETCS ...

BapuanTe! orBeToB. K0JI1-BO paBUIbHBIX OTBETOB - |

1. HECTAalMOHAPHBIM

3. cnmabo cranoHapHBIM

— IIOCTOAHCTBO

Bompoc Ne 43
[Tpouieccom, KOTOpPHI Beer/ia SBISETCS C1a0OM CTAllMOHAPHBIM SIBIISETCS ...
BapuanTtel orBeToB. K0J1-BO paBUIbHBIX OTBETOB - |

1. mporiecc ciry4aitHOro OTyKIaHus

2. cMElIaHHbIN NPOLECC ABTOPETPECCUN U CKOJIB3SIILETO CPETHETO

3. npouecc 0eJioro myma

4. mpoliecc aBTOPErpeECCUU NEPBOTO MOPsAKA

Bompoc Ne 44
Ecnu cnydaiinble BeTMUMHBI, 00pa3yrole «0enblil yM» paclpeieneHbl HOpMaJIbHO, TOT/A ...
BapuanTtel orBeToB. K0J1-BO paBUIbHBIX OTBETOB - |

1. n7st BpEMEHHOTO psifia SPKO BBIPA)KEHBI CE30HHBIE KOJIeOaHUs

2. BpEMEHHOM sl ABJISETCS HECTALMOHAPHBIM

3.3TOT BpeMEeHHO# psi/l HA3bIBAETCHA rayCCOBCKUM 0eJIbIM LIIyMOM

4. BpeMEHHOM psii UMEET TPEH

Bompoc Ne 45
Texyllee 3HAUCHHE SKOHOMHYECKOTO Ipolecca #f MpeonpeeeHo ero npeasicTopueii. Iycrs

%t - ommbKa MOJETH B MOMEHT ¢, f - aHanmuTHdeckas GyHkuus. Toraa Moenb IS yKa3aHHOTO
JIOMYLICHUS UMEET CIENYIOMUI BUT ...
BapuanTtel otBeToB. K0J1-BO paBUIbHBIX OTBETOB - |

RARAVBR

.1’}_:f(."}:—lr.v:—?“')""gg
3 .vz:f(.vf_l)
Y, :f(."’z—lr.v:—zr"')

4,

Bompoc Ne 46
MaremaTrnueckoe BhIpaKEHUE JTUHEHON MOAEIN BPEMEHHOTO psifia UMEET BUT ...
BapuanTtel orBeToB. K0J1-BO paBUIbHBIX OTBETOB - |
] = = ) = 1 = 17
. -131 -:’11 -1:—1+a2 -11—2+"'+ (IH '1I—H+£.f
] = LI =3 «
2. »=q -1:—1—'_“2 -1r—2+"'+ A Vin
] = =) =) = 1
3. N=q _1£_1+(12 _]§_2+...+(ng -1:—:3_'—‘5}



4 =Ty e,

Bomnpoc Ne 47
Uro xapakTepHO JUIS psijia, SBISIOLIET0Cs CIlydaiiHbIM Oy 1anuem (6e3 casura)?
Pactymas nucnepcus

1. Henocrosuubie 3Ha4eHUs K03()(PUIIMEHTOB aBTOKOPPEISALINH

2. Pacryiiee MaTeMaTH4ECKOE OKUTAHUE U AUCTIEPCUS

3. Pactymee maTreMaTHUECKOE OKUAAHUE

Bompoc Ne 48
Uto xapaKkTepHO IS pssia, SBISIOMIETOCS CIIyJaiiHbIM OJTy>KJIaHUEM CO CIABUTOM?
1. Pacrymiee MaremMaTH4ecKoe OXUIaHUE U AUCTIEPCUS
2. Pacrymas gucniepcust
3. Pacryiiee MaremMaTrueckoe OxuIaHUE
4. HemnocrosHHbIe 3HaYeHUsT KOA(DPUITMEHTOB aBTOKOPPEIAIIUN

Bomnpoc Ne 49
KaxoB nops10k HHTErpUPOBaHHOCTH CTAllMOHAPHOTO psiaa?
1. 0

2.1
3. 2
4. 3

Bompoc Ne 50
3auem B cieniudukanuu ADF Tecta ygacTByIOT J1aroBbie 3HAUCHHS Pa3HOCTH psiia?
1. Jlns ycTpaHeHus aBTOKOPPEISAIIUN
2. Jlns obGecrieueHus: HEHYJIEBOTO 3HAUEHUS MAaTEMAaTHUYECKOTrO OKUIaHHs
3. Jns yctpaHeHus TpeHaa
4. 1yt OBBIIEHUS OOBSICHSIONIEH CITOCOOHOCTH YPaBHEHHS

Bomnpoc Ne 51

Hannumne enMHUYHOrO KOpHS O3HAYAET HATUYHE Y psiia
1. CroxacTuyeckoro TpeHaa
2. JleTepMHHHUCTCKOTO TpeHAA
3. CToXacTMYECKOro M AETEPMUHHUCTCKOTO TpeHAa
4. Her npaBuibHOro OTBETA

Bomnpoc Ne 52
ITycte ADF-cratuctuka = -2.43, a ee 5% kputndeckoe 3HaueHue = -2.67. Moxuno 11 ¢ 95%
BEPOSITHOCTBIO YTBEPKIATh, YTO PSJ ABISETCS CTAlMOHAPHBIM?

1. Her

2. Jla

3. Henb34 ckazaTh onpeaeaeHHo

4. Her npaBuiabHOro OTBETA

Bomnpoc Ne 53

3aucumocts Buaa r(X(t), X(t-k)) = f(k) na3siBaercs
1. ABTOKOppPEIANMOHHON (HYHKIIHEH
2. YacTHOH aBTOKOPPEIAIMOHHON (yHKIIUEH
3. JlaroBoii cTpykTypoit
4. Het npaBWJIbHOTO OTBETA



Bonpoc Ne 54

Onenennas mozenb umeeT Bua X(t) = 0.8 + 0.3X(t-1) + 0.2X(t-2) + e(t) + 0.4e(t-1). 10 MOIETH
1. ARIMA (2,0,1)
2. ARIMA (1,1,2)

3. ARMA(1,2)
4. ARMA(1,1)
Bompoc Ne 55

Ouenennas mojaenb umeet Bua X(t) = 0.8 + 0.3X(t-1) + 0.2X(t-2) + e(t) + 0.4e(t-1). U3BecTHO,
gto X(T-2) =1, X(T-1) = 0.6, X(T) = 0.8, e(T) = 0.2. Cuporuno3uponars X(T+1).
1. 1.240

2. 1.440

3. 1.332

4. 1.044
Bompoc Ne 56

Kak M0xHO HeCTallMOHAPHBIN PSJl IPUBECTH K CTALIMOHAPHOMY?
1. IlpouHTerpupoBaTh HECTALMOHAPHBIN PsiA
2. Bo3BecTu ypoBHU psiJia B KBaapar
3. OuuCTUTH HECTALIMOHAPHBIN Psil OT TPEHIA

Bomnpoc Ne 57
Kakoifi 13 mepeuyncieHHBIX CTOXaCTHMYECKHUX TIPOIECCOB HUKOIJA HE MOXET ObITh
CTallMOHAPHBIM?

1. TlpaBuibHOrO OTBETA HET

2. benblil mym

3. ABTOperpeccus IepBoro nopsaKa

4. CnyuaitHoe OIyX/1aHUE CO CIBUTOM

Bompoc Ne 58
Kakas w3 ™openeir sBisieTcs HauOoyee TOIXONAMICH [JIsi aHadu3a CTPYKTYPhl JAaHHOTO
BPEMEHHOTO psija:

A

A\ 4

1. MyJIbTUIUIMKATHBHAS

2. aaauTUBHAA

3. mozens Comoy

4. mopens Genoro uryma
Bompoc Ne 59

Kakas ocHoBHas rumote3a mpoBepsiercsi Tectom  Dickey-Fuller nmns  ypaBHeHuUs
Yt:/’l+Wt—l+gt ‘7



Ho: P =1

1.
2. Ho: P*0
3. H1: P*0
4. H1: P=1
Bomnpoc Ne 60

Kakum nporieccom Hanbosiee TOUHO MOKHO OIKCATh CIIEIYIOIIHIA BpEMEHHOU psia?
A

]

{
~—___ |

=

V
1. OGemnplii rym
2. ciy4aiiHoe OJy>KJTaHHE CO CIABUTOM
3. B3pBIBHOMH mpoliecc
4. ARIMA (1,1,1)
Bomnpoc Ne 61

BpeMeHHOI\/'I pAA ABIACTCA CTAllMOHAPHBIM, €CJIU BBITTOJHAKOTCA CICAYIOMIUC YCIIOBUS:
1. cpeanee 3HaueHUE, TUCTIEPCUS U KOBApPHUALIUS OCTAIOTCSI TOCTOSHHBIMU
2. cpenHee 3HA4YeHHWE, JAHUCHIEPCUS M CPEIHEKBAAPATHUUECKOE OTKJIOHEHUE OCTAIOTCS
MOCTOSTHHBIMHU, a KOBapHalus paBHa HYIIIO
3. cpelHee 3HaAUYE€HHE PABHO HYIIIO, & JUCIEPCHS SIBIISETCS MOCTOSHHOMN
4. HeT mpaBWJIBHOIO OTBETA

Bomnpoc Ne 62
[To xakoit popMymne pacCUNTHIBACTCS 3HAUCHHUE CKONB3AIICH CpeIHeN I KBApTAIBHBIX JTaHHBIX
1. MAt:(O 5 *yt-Z +yt-l +yt+yt+1 +0,5 *yt+2 )/4
2. MAt=(0.5*y 2Fy 17y +110,5%y 112)/4
3. MAt:(y 21y 1Yty eh1 Ty t+2)/ 5
4. MAt=(y 2ty t-1+0,5*yt+y w1ty +2)/4

Bormpoc Ne 63
Kak xoppekTupyercsi 3Hau€HHE CPEIHECE30HHOW KOMIIOHEHTHI B aJJUTHBHBIX MOJENAX IS
KBapTAITbHBIX TAHHBIX
1. cymma 4-x (151 KaXKJ0T0 KBapTajia) CpeIHECE30HHBIX KOMIIOHEHT JI0/KHA ObITh paBHa 0
2. cymma 4-x (7151 KaKI0TO KBapTajia) CpeIHECE30HHBIX KOMITOHEHT JI0/bKHA ObITh paBHa |
3. mpousBeneHue 4-x (I KaXIOTO KBapTana) CpelHECe30HHBIX KOMIOHEHT JOJDKHO OBITH
pasHo 0
4. mnpousBeneHue 4-x (JUIsl KAXKA0TO KBapTalla) CPEIHECE30HHBIX KOMIIOHEHT JIOJKHO OBITh
paBHoO 1

Bomnpoc Ne 64



Kakomy mporeccy COOTBETCTBYIOT — CIEIYIOUIME  aBTOKOPPESILMOHHAs U YacTHasd
aBTOKOPPENALUOHHAS (PYHKIUSA
ACF

1. AR (1)

2. MA (1)

3. ARMA (1,1)

4. ARMA (2,1)
Bomnpoc Ne 65

Kak Ha3biBaeTCsi KOMHTErpallMOHHAsE MOJEIb, B KOTOPYIO B Ka4eCTBE OJIHOI'O U3 PErpeccopoB
BKJIFOYAETCS JJaroBO¢€ 3HaUYEHHUE OCTaTKOB?

1. Mopenb KOppeKIHH OMHO0K

2. ARIMA

3. ITloiuHOMHUANBHBIE Jaru AJIMOH

4. Mogenb ¢ pacnpenesIeHHbIM JIAaroM

Bomnpoc Ne 66
Uro onuchIBacT KOMHTErpanus’?
1. MoNrocpouyHyio JMHEWHYIO CBSI3b MEXAY IMEPEMEHHBIMH, KOTOpBIE CBSI3aHbl APYr C
JpyroM paBHOBECHBIM OTHOIIEHUEM
2. NONTOCPOYHYIO JTUHEHHYIO CBSA3b MEXAY NMEPEMEHHBIMU, KOTOpBIE HE CBS3aHBI JPYT C
JpyroM paBHOBECHBIM OTHOIIEHUEM
3. KpaTKOCPOYHYIO JHHEHHYIO CBSI3b MEXAY MEpPEeMEHHBIMHM, KOTOpPbIE CBSI3aHbI JIPYT C
JpyroM paBHOBECHBIM OTHOIIEHUEM
4. KpaTKOCPOUHYIO JIMHEWHYIO CBSA3b MEX]Y MEPEMEHHBIMH, KOTOpbIE HE CBSI3aHBI JIPYT C
JpyroM paBHOBECHBIM OTHOIIEHUEM

Bompoc Ne 67
Kakomy mpomeccy COOTBETCTBYIOT — CIICAYIOIIME  aBTOKOPPEJAIMOHHAS WM YacTHAs
aBTOKOPPEISAUOHHAS (PYHKIUSA



ACF

PACF
J l l l TR sevessscccccavas
1. MA(1)
2. AR (1)
3. ARMA (1,1)
4. ARMA (2,1)
Bompoc Ne 68

Kaxkas ocHoBHast runote3a mpoBepsiercs B Tecte bpeyma-I'ondpu?
1. OrtcyrcTBUE aBTOKOPPEISALUU B OCTaTKaX
2. Hannune aBTOKOppENSIIUN OCTAaTKOB
3. Her npaBuibHOrO OTBETA

Bompoc Ne 69
Kakyro cnenudukanuro 6yaer umets monens ARIMA (3,0,1) ms psima X
1. X AR(1) AR(2) AR(3) MA(1)C
2. XMA(1) MA(2) MA(3) AR(1) C
3. D(X) AR(1) AR(2) AR(3) MA(1) C
4. DLOG(X) AR(1) AR(2) AR(3) MA(1)C

Bomnpoc Ne 70
Ecnmu B pesynpTare mNpoBEpKM Ha HalMyhe aBTOKOppemsuuu TectoM bpeyma-TI'ondpu

probF, =0.000127 , TO O YEM ITO CBUJETEIBCTBYET?
1. Ocrtarku MOAEIN aBTOKOPPEIUPOBAHBI
2. KoppensmnroHHOHU CBSI3U B OCTaTKaxX MOJICIH HE HaOIt0MaeTcs
3. Mogaens ARMA/ARIMA He npuMeHUMa Uil PACCMaTPUBAEMBIX PSZOB JaHHBIX
4. ENWHWYHBINA KOPEHb OTCYTCTBYET



IIpuiaoxenne 6

IIpumepHBIe KOHTPOJIbHBIE PA00OTHI
10 Kypcy «AHAJIU3 BPeMEHHBIX PS/I0B»

K pa3zngeay 1

Bapmuanr 1

YACTD 1 (cnaercs B nucbMeHHOM Buje) — 40%

1.

2
3.
4

6.

Jlatb omnpezeneHrue BPEMEHHOTO ps/a.
Urto npencraBiseT co00i aBTOKOPPENISIIMOHHAS (PYHKITHS.
W310KHTE CYyTh METO/Ia CKOJIB3SIIIETO CPEIHETO.

Yto0 Takoe CTPYKTYpHBIN CIBHI.
Jlats omnpezesieHre CTporo CTalfiOHapHOrO0 BpPEMEHHOI0 Psijia.

Jokazare HecTanoHapHOCTh psiga  Xt=1,1*Xt-1+Et

YACTD 2 (cmaercs B djekTpoHHOM Buae Word-gaiin) — 60%
3a nepuoa 1994-2013 rr. paccMOTpeTh KBapTalbHbIE JaHHBIE BPEMEHHOTO psija «Myka u3

3€PHOBBIX»

[TocTpouTts MHEHHBIN TpaduK psaaa.

2. IlpoBecTu criakuBaHUE METOJOM CKOJIB3SIIUX CPEAHUX (CE30HHOE, A IUTUBHOE).
3. TlpuBectu rpaduk CriuakeHHOTO psia.
4. TlocTpoHTh KOppPEIOrpaAMMY.
5. Cpenarb NpeanojokeHus: O CTPYKTYpE Psila B LEJTIOM.
6. IIpoBepuTh psiJi HA CTPYKTYPHBIE CABUTH:
a. ©CJH CIIBUTH €CTh, TO B35Th NOCIEIHHIA OTPE30K O3 CABUTOB MOCTPOUTH TPEHIT U
CE30HHOCTbH C MOMOIIIbIO (PUKTUBHBIX IEPEMEHHBIX;
b. ecnu cABUTOB HET, TO MO BCEMY Py MOCTPOUTH TPEH]I U CE30HHOCTD C
MOMOIIIbIO (PUKTUBHBIX TIEPEMEHHBIX.
7. OueHuTh Ka4eCTBO MOJEIH.
8. TlpuBectu rpaduk MOmETUPYEMOTO Psiia, MOICTBHBIN PSIT U P OTKIIOHEHUH.
9. Cpenarb NporHo3 Ha 2 KBapTaja BIEpE/I.
K pazneny 2
Bapmuanr 1

YACTD 1 (cnaercs B nucbMeHHOM Buje) — 40%



Omnpenenenne AR mpornecca.
Monenb CKONB3SIIIET0 CPEJHETO MEPBOTO MOPSAKA.

3anucatk Mozenb BpeMeHHoro psiga ARIMA(2,1,1).

b=

YTOYHUTH 3HAYEHUS p U ( B Mojenu BpemeHHoro psga ARMA(p,q), ecnu:

e AC umeeT pe3Ko BBIIEISIOIIMECS 3HAUEHUS Ha Jlarax 1, 2, HeT Koppensuuil Ha
JpYyTUX Jarax.

e PAC umeer ¢popMy CHHYCOUIBI HII SKCTIOHEHLIUAIBHO YOBIBAET.

5. Mogens ¢ KoHCTaHTOM pacmupeHHoro recra Juku-dynepa. Hynesas runoresa.

YACTD 2 (cpaercs B 3ekTpoHHOM Bujae Word-gaiii) — 60%
[Ipoananu3upoBaTh KBapTaabHbIE JaHHbBIC IIPOU3BOACTBA IIMBA 3a IEPUOJL
2008-2021:

1. TloctpouTh TMHEWHBIN TpaUK psAga ¢ TOITHBIM 0POPMIICHHEM.
2. Tloctpouts koppenorpammy. Ha ocHOBE KoppenorpaMmsl CI€NIaTh BHIBO O
CTallMOHAPHOCTH PSJIA.
[Iposectu pacmmpennsiii Tect DF Ha 10% ypoBHE 3HAUMMOCTH.
4. CdopmynupoBathb runotesy o nopsiike AR mporuecca.
5. Tloctpouts Moaenb AR mporecca. [Toctpouts rpaduk (peasbHbIe JaHHBIE, MOCIb,
OCTaTKM) ¢ 0OpMIICHUEM.
6. IlpoaHanu3npoBaTh OCTATKH:
a. Koppenorpamma octaTtkoB
b. TecT Ha HOPMAJIBLHOCTH OCTATKOB
c. Tect bpoitma —Tondpu Ha HANIMune MA mporecca
7. Cphenath NpeanoNokeHHus o CTpyKType psaa B ueiaom. ARIMA (p,d,q) - 2.
8. Tloctpouts monmens ARIMA mporecca. [Toctpouts rpaduk (peanbHble TaHHBIC, MOJIEIb,
OCTaTKH) C 0(OopMIIEHUEM
9. OueHHuTh Ka4eCTBO MOJEIH.

10. Caenatp mporuo3 Ha 1 u 2 kBaptainel 2022 1.

K pa3zneay 3

BapuanTt 1

YACTD 1 (caaercs B nucbMeHHOM Bujae) - 40%

1. JlaTp onpeneneHre KOMHTETPallUM BPEMEHHBIX PsAI0B?
2. CyliecTBOBaHUE KOMHTETpaluu?

3. UTo ecTh KOHCTaHTAa KOUHTErpauu?

4. Kakue TecTbl TECTUPYIOT TUIOTE3bI O KOUHTETpaIuu?

YACTD 2 (caaetcs B 3j1eKTpoHHOM Buae Word-gaiii) — 60%



CoBMecTHO TpoaHaIM3upoBaTh JaHHbie BBII 1 5kOoHOMHYECKH aKTUBHOTO HACEJICHUs 3a
nepuoa 1993-2013:

1. [TocTpouTts nMuHelHbBIE rpaQUKU PSIIOB C TOTHBIM 0(QOPMIICHUEM.

2 [TocTpouTs nuarpaMMmy paccestHusl C MOJIHBIM O(POPMIICHUEM.

3 [IporecTupoBaTh TUIIOTE3Y O KOMHTErpALMU PAIOB Ha OCHOBE TecTa [uku-Dynepa
4. OLeHUTh KQaUeCTBO MOJEIH.

5 CdopmynupoBatb BEIBOIBI



Buabi pador 1 mKaJbl o Kypey
«AHAJN3 BPeMEHHBIX PSA0B»

JlabopaTopnasi//lomamnsis padora

Ipunoxenue 7

JlaGopaTopHas paboTa — OJMH M3 BHJIOB IPAKTHYECKUX PadOT, peanu3zyeMbix kadenpoit IMM.

Lenbto 1abopaTopHOil paboThI sBIsETCS YriyOJIeHHE U 3aKPEIVICHNE TEOPETHUECKUX 3HAaHUH yepes
pa3BUTHE HABBIKOB 00Pa0OTKM AAHHBIX JUIS PEILICHHsI TOCTABICHHOM 3a]aui B PUCYTCTBUHU U 11O
PYKOBOJICTBOM IIPETIOIABATEIIS.

JlaGopaTtopHas

paborta

CITY>KUT

TS

OLIEHKHU

OCBOCHU

poeCCHOHATTBHBIX KOMIIETEHIIUH YPOBHS «YMETh» U «BJIAJIETh.

oOmenpodecCHOHAIBHBIX U

JlaboparopHbie pabOThI BKIIOYAIOT 33/1aHUS MO 00pad0TKEe KOIHMYECTBEHHBIX M KQUeCTBEHHBIX
TaHHBIX ¥ PEIICHHSI UCCIICAOBATEILCKUX 3a7ad Ha X OCHOBE.

[TockonbKy 3a1aHUS SBISIFOTCS. OOIIMPHBIMH, HEOCPEACTBEHHO B ayANTOPHH TIPETIOIaBaTEIEM
pa3OupaeTrcs MOCTaHOBKA 33,1241, 0OOCHOBBIBAIOTCS U IEMOHCTPHUPYIOTCS HHCTPYMEHTHI
HEOOXOIMMBIE JIS €€ PELICHUS, YTOUHSIOTCS TpeOOBaHUS K 0()OPMIICHUIO PE3yJIbTaTOB.

OxoHYaTeIbHOE BBHIOJIHEHUE JIAOOPATOPHON PaOOTHI MPOUCXOIUT B (POPME CaMOCTOSATEIILHOM
JIOMAIITHEeH paboTHI.

BrimonHenHas qomarHssi paboTa ciaeTces 1Mo pacmucaHuIo CIeAYyONIeH 1abopaTopHON paboTHI B
BUjE daiina.

PaGora mpoBepsiercs npenonaBarenem. OmmOKu 00CYyKIal0TCS CO CTYACHTOM. BricTaBisercs

OIIEHKA.

Llxana oyenusanus ypoeus ymeHuil ¢ HOMOWbIO 1a00PaAmMopHOU pabomol

. d)parMEHTa TToBepXHOCTH ’HOCTaUT O Bricokmi, g
Huskuid, PHBIH, - blii, 85-100 = g
0-30 6a1;10B 31-59 ’ 70-84 = | R
60-69 6a10B 0aJL10B S
0aJ10B 0as1a
Pemrenue 3amaua 3amaua 3amaua 3amaua 3amaua X1 ]0,6
MOCTABIIEHHO | pellieHa perieHa perieHa perieHa pelieHa
¥l 3a1a4n HEBEPHO, XOJI | HEBEpHO, X0/ | HEBEPHO, XOJI | BEPHO, €CTh | BEpHO, €CTh
pereHus pereHus pereHus He Oonee 4 | He Gonee 2
omurboueH, BEPEH, €CTh | BEPEH, €CTh HE | MEJIKHX MEITKHX
ecTb TpyOble | rpyObIe 6onee 5 OLINOOK. ommnoOoK
OLINOKHU OLINOKHU MEJKUX
OIINOOK,
OKa3aBIINX
BO3JICHCTBHE
Ha OTBET
Odopmnenue | He bonpas Ectb He Gonee | EcTb He Ectb HE X2 10,3
pe3yIbTAaTOB | BBIACP)KAHBI | 4acTh 5 MeTKuX 6omee 4 Oonee 2
TpeboBaHus K | TpeOOBaHUN | OMIMOOK B MEJKUX MEJIKHUX
o(pOpMIICHHUIO | HE obopmiieHnH | OMMOOK B omuOOoK B
BBITNOJIHEHA oopmienu | opopmieHUN
"




CBoeBpeMeH
HOCTH Caadyu

He cBOeBpeMeHHO,
0 6as10B

CBoeBpemenHo, 100 6as1oB

X3 10,1

HUrtorosasn
OIleHKA

0,6*X1+0.3*X2+0.1*X3

TecThl

Tect — MHCTPYMEHT 00513aTEIBHOTO 00BEKTUBHOTO KOHTPOJISI 3HAHUH CTYJICHTOB, 00YUJaIONUXCS 110
JTUCIUILTHHAM, o0ecrieunBaeMbIx kadeapoit SMM.

I_IGJII:IO TCCTUPOBAHUS ABJISACTCA SKCIIPCCC-OLICHKA YPOBHSA 3HaHMUI Ha OCHOBE MCIIOJIb30BaHMS
CTaHAAPTHU30BAHHBIX BOIIPOCOB HJIM 3a1a4 C OTBETAMH 3aKPBITOT'O THIIA.

TecT cmyXHT st OLICHKHA OCBOEHUS 001IenTpodeCcCHOHATBHBIX U PO()ECCHOHATLHBIX
KOMITETEHITNI YPOBHS «3HATBHY» U «YMETH.

Hpeno;[aBaTenL OnpeacIsACT KOJINMYCCTBO BOIIPOCOB IJIA TCCTUPOBAHUA U BPEMS NPOXOKICHUA
TECTA.

TectupoBanue nposoautcs B cucremax OMM-tect, MyTest, Iren test.

AJZZOqulM OYyeHUuesarus mecma

1. OmnpenensieTcss KOJIMYECTBO BOIIPOCOB B TeCTE — N;

2. PaccuutsiBaercs Bec Bonpoca — 100/N 6anos;

3. Omnpenensercs obmiee KommdecTBo OamioB, momydeHHBIX 3a TecT 100/N*K, rme K —
KOJIMYECTBO BEPHBIX OTBETOB.

Llxana oyenueanus ypoeHs 3HAHUL C NOMOWbLIO Mecma

Huskuid, ®parmenTapHblii, | IloBepxHocTHbINH, | /locTaTouHbIi, Bobicokuid,
0-30 6ans10B 31-59 6anaoB 60-69 6ans10B 70-84 6anaa 85-100 6ans10B

Kypcosas padora

KypcoBas pabota — 0MH U3 BUIOB CaMOCTOSTENILHOW pabOThI CTYJICHTOB, peau3yeMbIX Kadeapoi
SOMM.

KypcoBas paborta mpencraBisier co0ol caMOCTOSTETbHOE HAyYHOE HCCIEIOBAHUE CTYIEHTA IO
BbIOpAaHHOI/3a1aHHON TeMe B paMKax HM3y4aeMoro Impeamera, oOpMIIEHHOE B BHJIE K IE€YaTHOU
pabotsl o0beMoM 30-40 cTpaHuil.

Lenb KypcoBO#t pabOTHI — ATO 3aKpEIJICHNE, PACIIUPEHUE U YIITyOJIeHHE 3HAHHH, TIOJTYYSHHBIX TPU
M3YYEHUH TpPEIMETa, a TAaK)Ke MPUoOpeTEeHHE HAaBBIKOB IPUMEHEHUSI 3HAHUN K PELICHUIO
po¢eCCUOHANTBHBIX 3a]1a4.




Tembl KypcoBbIX palOT, Kak TNpaBUIO, MPEIOCTaBISAIOTCA MpernojaBaTesieM, HO BO3MOXKHA
MHUIMATHBA CO CTOPOHBI CTY/ICHTOB.

KypcoBast paboTa CIyXUT A7l OLEHKH OCBOEHHUS NPO(PECCHOHATIBHBIX KOMIETEHUUH YpOBHS

«BJIAICTH».

KypcoBas paborta mnpemocTaBiseTcs TIpernonaBarelio B (opMe NOSCHUTENBFHON 3alUCKH |
nyOJIMYHO 3aIIUIIAeTCs B (popMe Mpe3eHTaluu J0KIaa.

Llxana OYECHUBAHUS YPOBHA HABBIKOB C NOMOWbIO NOSACHUMENbHOU 3aNUCKU KprO@OI:Z pa60mbl

Huskui (I)parMeuHTa ITosepxHocTH | JlocTaTOYHBI . g
0-30 PHBIH L i Broicokmii = §
sartos | V>0 | 60-69 Gannon | 70-84 Ganaa | Do 100 0amnom | x
0aJLi10B
PackpeiTue Tema He Tema Tema Tema packpeita | X1 | 0,5
TEMBI PacKpBIT packpeiTa He | packpsita. He | momHOCTEIO.
a MOJIHOCTBIO. Bce BbIBOJIbI | [IpoBenen
Ortcyter BriBosibI HE CIETaHbl WM | aHAIH3
BYIOT CHCNIaHbl WK | OOOCHOBAHBI. | TPOOJIEMBI C
BBIBO/IBI BBIBOJIBI HE MIPUBJICYCHUEM
000CHOBaHBI JIOTIOTHUTENBHO
U JIUTEPATYPBL.
BriBoanl
000CHOBaHBI
IIpencrasnen | [Ipencra | Ilpeacrasnse | [Ipeacrasnsem | [lpeacrtasnsge | [lpeacraBngema | X2 | 0,2
ue BIsieMast | mas ast Masi s nHopmanus 5
nHpopmanuu | mHbopma | nHGopManus | mHGopMaIUs | UHGOpPMALHs | ¥ PE3yIbTAThI
" s U pe3ybTaThl | U Pe3yAbTaThl | U PE3YJAbTAThI | JIOTUYECKU
pE3yNbTAaTOB | JIOTUYECK | JOTHYECKH HE | TOTUYECKH JIOTUYECKHU CBSI3aHBI,
u HE | CBSI3aHBI, HE | CBSI3aHBI, HO CBSI3aHBI, CUCTEMAaTHU3HPOB
CBSI3aHA. | CUCTEMAaTH3U | HE CUCTEMAaTH3H | aHBbl, TOJIHBI.
He POBaHBI M HE | CHCTEMAaTU3Up | pOBaHBI, HO
UCIOJIb3 | TOJHBIL. OBaHbI U HE HE TIOJIHBI.
OBaHbI TIOJTHBI
npodecc
MOHAJIbH
ble
TEPMUHBI
Pesynbra
Thl  HE
MpeCcTaB
JICHBL.
Odopmnenue | He Pabora He 6onee 5 He 6omnee 4 He 6onee 2 X3 10,2
reyaTHOM COOTBETC | M300MITyeT omuboK B omuboOK B omuboK B 5
paboThI TBYET omnOkamu B | opopmieHun | opopmieHuu | oopMIIEHUN
I'OCT opopmiieHUn | paboThI paboThHI paboThHI
Hrorosan 0,5¥X1+0.25%*X2+0.25*X3
OlleHKA




LIkana oyenusanus ypoeHs HAGbIKOE C NOMOWbIO NPe3eHMAayUU 00K1a0a Kypcoeol pabomul

H N d)parMevHTa IoBepxHoctH | locrarounbl | Boicokmii | £
U3KHUH PHBIH . . = | g
0-30 6anson | 31-59 - i 85-100 | g | 2
60-69 6an0B | 70-84 G6as1a 0aJ1J10B )
0aJlI0B
PackpeiTue [Ipobnema ue | IIpobGaema [Ipobnema [Ipobnema [Ipobnema | X1 | 0,5
poOIEMBI packpeITa, packpsbiTa packpsbiTa He packpeita. He | packpeita
BBIBOJIBI YaCTUYHO. rI1y0oKO. BCE BBIBOJIBI | IOJTHOCTBIO
OTCYTCTBYIOT | BBIBOJIBI HE BriBoab! He 000CHOBaHBI. | . BEIBOIEI
COOTBETCTBY | COOTBETCTBYIO 000CHOBaH
10T T U3JI0’)KEHHOU BI
U3JI0KEHHOW | MHpOpMaLuu
UH(POPMALIUU | WIN BBIBOABI
WIY BBIBOJOB | HE MOJIHBI
HET
IIpencrasnen | [IpencraBnse | Ilpeacrasnse | Ilpencrasnsem | [IpencraBnsie | Ilpeacrasn | X2 | 0,2
ue Mast Mast ast Mast semast
uHpopmanuu | uHGopMauus | HHPopmauus | HHPpopManus U | uHGopManus | HHPopMaIl
u JIOTMYECKU HE | U Pe3yJIbTaThl | Pe3ylbTaThl U pe3yabTaThl | Us U
pe3yabTaToB | cBsA3aHa. He | Joruyecku He | JOTUYECKH JIOTHYECKU pe3yabTaThI
UCIOJIb30BAaH | CBSI3aHBL, HE | CBSI3aHBI, HO HE | CBSA3aHBI, JIOTHYECKU
Bl CHCTEMAaTH3H | CUCTEMAaTH3Hp | CUCTEMAaTH3U | CBS3aHBI,
npodeccuoHa | pOBaHbI M HE | OBAaHBI U HE POBaHBbI, HO CHCTEMaTH3
JIbHBIE HIOJIHBI. TIOJTHBI HE TOJIHBL. UPOBaHBI,
TE€PMUHBI. HIOJIHBI.
Pesynbrarsl
HE
IpeCTaBIICH
BL.
Odopmnenne | [Ipesentanus | bonee 5 He 6onee 5 He 6onee 4 He 6onee 2 | X3 | 0,1
MpEe3eHTAMK | HeunTabeabH | OMMOOK B oIM0O0OK B OoIM0OOK B oIr0OOK B
a opopmnenun | opopmieHun | opopmICHHH | OPOPMIICHH
NPE3eHTAlMM | IPE3eHTallud | IPE3eHTaluu | U
Ipe3eHTaIH
u
OTBeTH Ha Her otBetoB | OTBETHI OTBeTHI OTBeTHI OTBeTHI X4 10,2
BOIIPOCHI Ha BOIIPOCHl | IOJTHOCTBIO TOJIBKO Ha | copMupoBa | yBepeHHbIE,
HE 3JIEMEHTApHbIE | HBI nocjie | mojJHble ¢
COOTBETCTBY | BOIIPOCHI JIOTIOJIHUTENb | IPUBEICHU
IOT BOIIPOCam HBIX eM
HaBOJAIIMX | IPUMEPOB
BOIIPOCOB. U
NOSICHCHUH
Hrorosas 0,5*X1+0.2%X2+0.1*X3+0.2%X4
OLICHKA

AHATUTHYECKAA 3aMNCKA




AHanuTu4eckas 3almucKa — OJUH W3 BHUJOB CAMOCTOATENBbHON paboThl CTYIEHTOB, pealn3yeMbIX
kadeapoit DMM.

[lenb MOATOTOBKM aHATUTUYECKON 3amUCKU — (JOPMUPOBAHHME HABBIKOB KPATKOTO MPE/ICTaBICHUS
pe3yabTaTOB MPOBEICHHOTO aHATM3a WM UCCIIEI0BAHMS 10 TEME, HE OCBEIIaeMOM Ha JIEKIIUX.

AHanmuTHuYecKass 3amucKa CIYXHUT JUIss OIICHKH OCBOCHHS  0OOmIEenpo(eCCHOHANBHBIX |
npodeccnoHaTbHBIX KOMIETEHIINH YPOBHS «YMETh» U «BIIAJICTh.
AHanudTHuecKas 3alucka  BKIIOYAET: BBEJEHUE, OCHOBHYIO YacCTb, BBIBOJIbI, MCIOJIb3yEeMbIE

MH(OPMAaLIMOHHBIE UCTOYHHUKH.

Pazmep ananuTHuUeCKOM 3amMCKM HE TMPEBBINIACT 3 CTPaHHIIL.
cootBercTBuu ¢ ['OCT.

OdopmisieTcst  3amucka B

Llxana OYECHUBAHUS YPOBHA HABBIKOB C NOMOWbIO AHATUMUYECKOU 3aNUCKU

Husknii (I)pal"MEiHTa IHoBepxHocTH | /locTATOYHBI . g
pHBII N N Brbicokmii = | 9
0-30 31-59 b " 85-100 Gaon | 2 | 2
0aJ10B 60-69 6anoB | 70-84 dan1a )
0a/10B
PackpeiTue Tema He | [IpoGnema Tema Tema B Tema packpeita | X1 | 0,6
TEMBI PacKphIT | pacKphiTa packpbITa He OCHOBHOM MOJTHOCTBIO.
a YaCTHUYHO. MOJHOCTBIO. packpsita. He | BeiBogbI B
Otcyrct | BeiBogsl He | BeiBoabI He BCE BBIBOJIBI | LIETIOM
BYIOT COOTBETCTBY | CAEJIaHbl UJIM | CAENIaHbl UJIU | 0OOCHOBaHBI
BBIBOJIBI | FOT BBIBOJIBI HE 000CHOBAHBI.
U3JI0KEHHOM | 000CHOBaHbI
uHpOopMaIu
W BBIBOJIOB
HET
Odopmnenune | He Pabota He 6omnee 5 He 6omee 4 He 6omee 2 X2 10,3
3aluCKU COOTBETC | M300MITYyeT omuboK B omuboK B omuboK B
TBYET omuOkamu B | opopmieHun | obpopmiieHun | opopmiIeHUN
I'OCT oopmieHun | paboThl paboThI paboThI
CBoeBpemMeH He cBoeBpeMeHHO, CgoeBpemenHo, 100 6an10B X3 10,1
HOCTb C/Iauu 0 6as10B
Hrorosas 0,6*X1+0.3*X2+0,1*X3
OlIEHKA




TexHoJsiorn4yeckasi Kapra

JlucuumuHa: AHanu3 BpeMEHHBIX PSI0B
Hanpasnenue/npoduib: HKOHOMHKA/MaTeMaTHYECKIEe METO/Ibl B 3KOHOMUKE
Kypc/cemectp: 3/6
KommaectBo kpenutos (3E): 2
OT4eTHOCTD: 3a4eT ¢ OLEHKOMH
HasBanue monynen 3a4eTHBIH |3aUeTHBIH ||rpaduK
KoHnTpo:s ®opMa KOHTPOJIA
JUCHUIUTMHBI coraacHo PITJ{ MHHUMYM||MaKCUMYyM|KOHTPOJIS
‘ Monyins 1
‘TGKYH_II/Iﬁ KOHTPOJIb HILOMamHHe paboThI H9 HIS ‘
Monynb 1 CTpykTypa BpEMEHHBIX PSA0B = 32
‘Py6e)KHbII/I KOHTPOJIb HKOHTpO.HBHaH pabota H12 H20 ‘
‘ Mopyns 2
‘TGKYH_II/Iﬁ KOHTPOJIb HILOMamHHe paboThI H9 HIS ‘
Monayns 2 CtauroHapHocTs U Mogenn ARIMA » 40
‘Py6e}KHBII/I KOHTPOJIb HKOHTponLHaﬂ pabota HIZ HZO ‘
‘BCEFO 3a CEMECTp H42 H70 H
‘HpOM@KYTO‘IHHﬁ KOHTpPOJIb (3a4eT ¢ OI[EHKOM) HZO H30 H
‘CGMGCTpOBHﬁ PEUTHHT IO TUCLHUILIINHE H62 HIOO H

IHpuioxenne 8




Bec padot mo kypcy

«AHAJIU3 BpeMEeHHBIX PSA/10B»

Coaepixanue Tun kouTpoIs dopma Yposenn KoanuyectBo | MakcumaabHbIH Bec | Makcumym 3a
AUCHHUTIIHHBI KOHTPOJIsA OCBOCHHA eMHHIL 0aJuI 3a dhopmy
KOMIIeTeHIIUH KOHTPOJIbHYIO KOHTPOJIS
e/IUHMIY/3a BECh
KOHTPOJIb
Monayns 1
CtpyKTypa BpeMEHHBIX Tekymui Jlaboparopubie YMETH
PAIOB paboThHI 5 100/500 0,03 15
PyGexHbrit KoHnTponbHas BJIAJI€Th
paborta 1 1/100 0,2 20
Monyins 2
CranuoHapHOCTb U Texymmit JlaGopatopHsble YMETh
monenu ARIMA paboThHI 5 100/500 0,03 15
PyGexHbrit KoHnTponbHas BJIAJI€Th
pabota 1 100/100 0,2 20
Uror
[Tpomexxyrounslii | TecToBbie 3HaTh
BOIIPOCHI 50 2/100 0,3 30
CemecTpoBbIii pedTHHT 100




Jucuunnuna: Amnanuz BpemeHHBIX psgoB B38030138 11 245

Hanpasnenue/mpodus: 9KOHOMHKA/MATEeMATUIECKUE METOIbI B YKOHOMHUKE

I'pymma: 3/6

Kypc/cemectp:

Komunuecto kpeautos (3E): 1

OT4eTHOCTH: KypcoBas padora

HasBanue monynen 3a4YeTHBIH|[3a4eTHBIN |[rpaduk
KonTpons dopma KOHTPOJIS

JUCHUIUTMHBI coraacHo PITJ{ MHUHUMYM||MaKCUMYM|[KOHTPOJIS
Monayns 1 |
Texymmit

yi O0630p nHUTEpaTypHI 10 20

AHanu3, MOJETMPOBAHKUE U TPOTHO3UPOBAHUS MPOU3BOJICTBA . . . B | KOHTPOJIb

Keipreckoit Peciyonuke 3a mepuon 1994-2014 rr.» PyGexHbIit I[IpenocTraBnenue 20 50
KOHTPOJIb MOSICHUTENbHOM 3aiCKU

‘BCEFO 3a CEMECTP H30 ||70 || |

‘HpOMe)KyTO‘IHHﬁ KoHTpoJb (3amura KIT) H20 ||30 || |

‘CGMGCTPOBBIﬁ PEUTHHT 110 JUCLUIUINHE HSO ||100 || |




Bec pador mo kypcosBoii padore

«AHAJIU3 BpeMEeHHBIX PSA/10B»

Coaepixanue Tun kouTpoIs dopma Yposenn KoanuyectBo | MakcumaabHbIH Bec | Makcumym 3a
AMCUMILINHBI KOHTPOJIA OCBOCHUS eIMHULL 0aJ 3a popmy
KOMIIeTeHIIUH KOHTPOJIbHYIO KOHTPOJIS
eJIUHMIY/32 BECh
KOHTPOJIb
Monayns 1
AHanu3, mojenupoBanue | Texymuit O0630p 3HaTh
Y MPOTHO3UPOBAHUS JIUTEPATYPBI 1 100/100 0,2 20
[IPOU3BOACTBA . . . B PyGexHbrit IIpenocrasiienue YMETh
Kwiprezckoit Pecriybnmke MOSCHUTEILHON
3a mepuon 1994-2014 rr.» 3aMUCKU 1 1/100 0,5 50
Uror
[IpoMexxkyTouHbIi | 3amuTa KypcoBOit BJIQJICTh
paboThI 1 1/100 0,3 30
CemecTpoBbIii pedTHHT 100







IIpuaoxenne 9

Yka3aHus K BbINOJHEHUIO KYPCOBO padoThl

10 Kypcy «AHAJIN3 BpeMEHHBIX PSII0B»

BBEJIEHUE

BrimosnHenne KypcoBoit paOOThI SBISETCS ONHOM M3 BaXXHEUIIHMX (HOpPM OpraHU3aLUU
CaMOCTOSITENIbHOW PaboTel cTyAeHTOB. KypcoBas palGora mnpeaHasHaueHa i 3aKpeIICHUs
3HAHWW, TOJYYEHHBIX IPU HU3YYEHHH Kypca «AHaIu3 BpPEMEHHBIX psAI0B». B mpouecce
MOJATOTOBKA KYPCOBOH pabOThI CTYIEHTHI Oojiee TIyOOKO 3HAKOMSTCS C SKOHOMHUYECKUMU
npobaemamu Keipreizckoii Peciyonuku.

KypcoBasg pabGora mnpusBaHa CIOCOOCTBOBaTh pa3BUTHIO CHCTEMHOIO MBILIUICHUS,
JOTMYHOTO M YETKOrO0 IHCBMEHHOIO W3JIOKEHHMS CBOUX MBbICIEH, YMEHHUIO IPUMEHSATh
NOJTyYCHHBIEC 3HAHUS NP aHAIN3€E COLUATBHO — S3KOHOMUYECKHX SIBIICHUI.

[Ipu Hanucanuu paboTHl MOTYT OBITH UCHOJB30BAHbl YUY€OHUKH, MOHOTpAaUH U CTAaThU,
IOCBALIEHHbIE BONPOCAM aHalM3a BPEMEHHBIX pAAOB, a TaKKe  COCTOSHUS 3KOHOMHUKH

Ksipreizckoit Pecriyomuku.

1. OCHOBHBIE 3TAIBI BBIIOJHEHUSA KYPCOBOM PABOTHI

[Tocne ompeneneHus: TeMbl KypcOBOM pabOTHI CTYIEHT JOKEH O3HAKOMUTBCS CO CTENEHBIO ee
pa3paboTaHHOCTH B JIUTEpAType. DTOT MPOLECC MPEAINOIaraeT CIeAyIOuIe BUIbI IeATEIbHOCTH:
. yriyOJieHHOE M3y4eHHEe Y4eOHHMKOB M y4eOHBIX MOCOOMH 1O pasjaernam,
MOCBSIIIEHHBIM TEME UCCIIEIOBAHMUS;
. O3HAaKOMJICHHE C HaydYHOW JIUTepaTypodl 1Mo W30paHHOW TeMe:
MOHOTpadusIMHU, KYPHAITLHBIMH CTaThsIMH, a TaK ke Internet-ucToUHUKaMU;
Kaxnaplii MCTOYHHMK, KOTOpBIA Oy[eT HCHOJIB30BAH IpPH HANMMCAHUU PAOOTHI, CIEAYET cpas3y
3aHECTH B OMONHMOrpaduiYecKuid CIMCOK, IPUYEM MPABHIIBHO OMUCAB €ro (CM. MPHIIOKEHUE 2).
[lenecooOpa3Ho MpH U3yYEHUH JTUTEPATyphl JeNIaTh 3alMCH B TOM YHCJIE U C UCIOJIb30BAHUEM
KOMITBIOTEPA.
Crnenyer oOpaTuTh BHUMaHHE, 4YTO OCBOGHME Iporecca cOopa MaTepuana, H3y4YeHUS U
00pabOTKM MCTOYHHMKOB SIBJISICTCS BaXKHOW COCTABIISIONIEH BBICIIETO oOpa3zoBanms. [losTomy
CTYIEHTY CJIEIyeT CTPEMHUTHCS K HAUOOJIbIIEH caMOCTOSATENBHOCTH B 3TOM 00J1acTH.
IIpu mnoxbope HWCTOYHHMKOB CIEAYyeT TIOJb30BATHCS KaTaloraMHd Hay4yHBIX OHOIHMOTEK,

OoubnmorpaguuecKuMH yKa3aTelIsiMH B COOTBETCTBUU C MTPOOJIEMOI CBOEH KypcOBOM paboTHI.



2. CTPYKTYPA U COAEPXKAHUE KYPCOBOM PABOTHI

KypcoBas pabota BkitodaeT B ce0s MOSICHUTENbHBIM TEKCT U WILTIOCTPATUBHBIE MaTEPHAIIBI.
O6mmit  o0bemM KypcoBod paborel coctaBiser 25-30 crpanuny (0€3 MPUIIOKESHUIA)
KOMIIBIOTEPHOTO TEKCTa, BKJIIOYAs PUCYHKH, UYEPTEKHU, TAONUIBI, TUArpaMMmbl, rpadukud u
CXEMBI.
KypcoBas pabota gomkHa ObITh 0opMIIeHAa B YKa3aHHOW HIIKE MOCIIEI0BATEILHOCTH:

- TUTYJbHBIU JIUCT;

- COIep)KaHHE;

- BBE/CHHC;

- OCHOBHas 4acTh;

- 3aKIIOYCHHUE;

- CIIMCOK JIUTEPaTyphl;

- TIPUJIOKEHUS.

TUuTyabLHBIA JUCT CONCPKUT:

- TOJIHOE HAMMEHOBaHUE Y4eOHOTO 3aBEJCHUS

- HaMMEHOBaHME Ka(eapsl;

- Ha3BaHHE Y4eOHOW TUCIUILINHBI,

- TeMmy KypcOBOU paboThI;

- cBeaeHus 00 aBTope paboThI (haMuius, UMs, OTYECTBO, Ne rpymbI);

- cBeleHUs O pykoBoauTene ((pamuius, uMsi, OTIECTBO, YUCHAS CTEIICHb U 3BAaHUE);

- ropon, roj HanucaHus paboTsl (cM. [Ipunoxenue 1).

TUTYNBHBIN JTUCT HE HYMEPYETCH.

B copep:xanum nocneaoBaTeIbHO MEPEUUCISIOT 3ar0JIOBKH TJ1aB, maparpadoB 1 NPUIOKEHUH ¢
yKa3aHWeM HOMEpOB CTpaHHI], Ha KOTOPBIX OHU moMmenieHbl. CoJep:kaHue JTOJDKHO BKITIOYATH
BCE 3aroJIOBKH, WMEIOIIUECS B KypcoBOM padoTe. OTIOENBHO MEPEYUCHSIOT BCE TAOIUIBI U
WUTIOCTPAIMK C YKa3aHUEM HOMEPOB CTPAHHMII.
Bo BBegeHnH 000CHOBBIBAETCS aKTYaJIbHOCTh TEMBbI KypCOBOM pabOThI, YKa3bIBAIOTCS OOBEKTHI
uccienoBanusl, GOPMYIUPYIOTCS IeNIM MCCIEIOBaHUs, KOTOPbIE KOHKPETU3UPYIOTCS B 3a/adax
uccnenoBanus. O0beM 3Toi yacTu paboThl - 1-2 CTpaHUIIbL.
OcHoBHasi 4acThb KypCOBOM pabOTBl COJCPIKHUT OOIIyI0 XapaKTEPHUCTHKY OOBEKTA
WCCJICIOBAHMS, OINMCAHWE MOJEICH M METOJOB aHaW3a, PacyeTHYH dacThb. OOs3aTeNbHOU
4acThIO KypCOBOW pabOThl  SIBISIOTCS WIUTIOCTPATHBHBIE MAaTEPUAIBI (YEPTEKH, CXEMBI,

rpad UKy, TaOJIUIBI), XapaKTEPU3YIOIINE OCHOBHBIE BBIBOBI M MTPEIOKEHUSI.



OcHOBHas 4aCTh COCTOUT U3 2 TJIaB, B KOTOPBIX PACKPBIBACTCS COIEPKAHUE KYPCOBOM paOOTHI.
Ha3Banue rnaBbl J0JDKHO OBITH KPAaTKUM, COJEPKATEIbHBIM M HE MOBTOPITH Ha3BaHHE CAMOM
KypCOBO# pabOTBHI.

Hazpanus maparpadoB packpbIBalOT U KOHKPETU3UPYIOT COAEpIKAHHE TJIaBbl, HO HE MOBTOPSIOT
ee Ha3BaHus. Cozmeprkanue paboThl 00CYKAaeTcsa ¢ PyKOBOJUTEIEM U YTBEPKIAACTCA UM.

B 3axui0ueHun GOpMyITUpPYIOTCS OCHOBHBIE BBIBOJBI IO TEME HCCIEI0BAHUS, MTOKA3bIBAIOTCA,
KaK JIOCTUTHYTBHI LIEJIM U PELICHBI 337a4H, [I0CTAaBJICHHbIE BO BBEICHUU.

Cnmcoxk JuTepaTypbl BKJIIOYAET BCE HCIOJb30BAHHbIE MCTOYHUKU B ajn(aBUTHOM MOPAJIKE.
CBeneHuss 0 KHMTax M CTaThsX JOJDKHBI COOTBETCTBOBATH MpaBuiiaM OuOInorpaduveckoro
onucanus. Hymepanus HCTOUHUKOB - apaOCKUMHU [IUPpaMu, CKBO3HAs (CM. IPUIIOKEHHE 2).
IIpunoxkenus opopMIIIOTCS KaK COCTaBHAas 4acThb paOOThl U BKIIIOYAIOT BCIIOMOTATENIbHBIN
MaTepuay, YTOYHSIONIMKA OCHOBHYIO YacTh pPaOOThl (MPOMEXYTOUYHBIC PacUeThl, TaOJMIIBI
BCIIOMOTaTeNbHBIX HU(POBBIX AaHHBIX U T..). Kaxmoe IlpunoxeHue HauymHaeTcsi ¢ HOBOM
CTpaHHULBI (CUET CTPAHMII IPOAOIHKAETCS MOCIIE CIMCKA JIUTEpaTypsl) U Kaxaomy llpunoxenuto
npUcBauBaeTcs MOpsAKoBeld HOMep. O0beM IlpunokeHuil He orpaHMYeH W HE BKJIIOYACTCS B

00s13aTeIbHOE KOJIMYECTBO CTPAHMI] KYPCOBOM pabOTHI

3. MOJATrOTOBKA YEPHOBOI'O BAPHAHTA KYPCOBOM PABOTHI

[Tocne wu3ydeHus JUTEpaTypbl M COCTAaBJIEHUS IUIaHA KypcOBOM paOOThI, BKJIFOYAIOLIETO
Ha3BaHU IJ1aB U naparpados, CTYIAEHT NPHUCTYNaeT K MOATOTOBKE €€ YepHOBOro Bapuanra. [lpu
3TOM Ha3BaHUA IJaB U naparpados, a TAKXKE UX KOJUYECTBO MOTYT ObITh CKOPPEKTUPOBAHBI, IO
COTJIACOBAHUIO C PYKOBOJUTENIEM, HO TeMa HE MOXKET OBbITh H3MEHEHA.

He nomyckaercs KoMOWIALUSA, T.€. IEPENUCBIBAHUE HCIIOJIb3YEMbIX HUCTOYHHUKOB, JINOO IpAMOe
KonmupoBaHue ux u3 Internet'a .

YepHOBO#1 BapuaHT paOOThl MpPEICTaBISETCS HA NMPOBEpKY pykoBonuTento. [locime mpoBepku
YEepHOBOTO BapHaHTa KypCOBOW pabOThl PYKOBOIUTENIh OTMEYAEeT €€ HEIOCTaTKH, KOTOpbIE
HEOOXOIMMO YCTPaHMTb IIpH IIOATOTOBKE €€ OKOHYaTEeJIbHOI'O BapHaHTa, KOTOPBIA B
JJIEKTPOHHOM BHJIE IIOJIBEPraeTcsi MPOBEPKE B CUCTEME «AHTHUILIAruar». Jlojas OpUrHHaIbHOIO

TEKCTa J0JKHA ObITh He MeHee 60%.

4. TPEBOBAHUSA K O®OPMJIEHUIO OKOHYATEJIBHOI'O BAPUAHTA
KYPCOBOWM PABOTHI



Odopmiienne KypcoBoil pabOThl OCYHIECTBISIETCS CUJIAMU CaMOIO CTYJIEHTAa IO €AMHOMY
o0pa3iLy, rmocje 4yero KypcoBasi paboTa B MeperuieTeHHOM BHJIE ClIaeTcs Ha Kadenpy.

Tekct KypcoBoil paOoThI IevaTaeTcs Ha OJHOU CTOpoHe Oeroi nucuel Oymaru ¢popmara  A4.
KypcoBast pa6ota odopmisieTcss Ha KOMIbIOTEpe B TeKCTOBOM peaaktope MS Word. Pasmep
MoJIeH (paccTosTHUE MEXKIY TEKCTOM W KpaeM cTpaHuibl): ciaeBa — 30 mm, cipaBa — 10 MM,
cBepxy — 20 mm, cHu3y — 20 MM.

Hywmeparnust cTpanull BBINOJIHAETCS 110 LIEHTPY BBEPXY CTPAHMLBI Ha ypoBHE 15 MM OT Kpad
nucTa apadckuMu 1udpamu.

MexcTpounslii uHTEpBa — 1,5 (B pabouem mose fokyMeHTa pacnosaraercs 28-30 cTpok).
Pasmep mpugra — 14.

Tun mwpudra: s ocHoBHOro Tekcra - Times New Roman, HauepraHue Jutep oObIUHOE; IS
3aroJIOBKOB - Arial, HauepTaHue JIUTep MOy KUPHOE.

[TepBast (kpacHast) cTpoka a03ama JoJDKHA UMETh oTcTyn 1.25 cM. BelpaBHHBaHME OCHOBHOTO
TEKCTa IPOU3BOJUTCS 10 IIUPUHE C YCTAHOBIEHUEM aBTOMAaTHUECKOI0 IIEPEHOCA.

Hywmepanus ctpanui] B KypcoBoil pabote ckBo3Has. TaOMUIBl U PUCYHKH, PAcIIOIOKEHHBIE Ha
OTJEJIBHBIX CTPAHULAX, CIIMCOK JIMTEPATYPhl M MPUIOKEHUS HEOOXOIMMO BKIIKOYATh B CKBO3HYIO
HYMEpALUIO CTPAHHMII.

[epBoii cTpanueil KypcoBOii pabOThl SBISIETCS TUTYIBHBIN JIUCT, BTOpol - «CozepikaHuey.
[lepBoii cTpaHuLel, Ha KOTOPOM IedaTaeTcst HoMep, sBiseTcs «CoaepkaHue.

Kaxnyro rnaBy, a Takke BBEICHUE U 3aKJIIOUCHHE HAUMHAIOT C HOBOM CTPaHUIIBL.

BBenenue u 3ak/04eHMe HE HYMEPYIOTCS, BCE€ OCTAJIbHBIC TJIaBbl OCHOBHOM YacCTH KYpCOBOM
paboThI TOJKHBI UMETh MOPAIKOBYIO HyMEPAaLHUIO.

I'naBa o6o03HauaeTcst oHOM apabckoit udpoii 6e3 Touku Ha KoHIe. [laparpadsr HymepyroTcs
B Ipefenax Kaxaod rnasel. Homep maparpada nomkeH cocToATh M3 IBYX LM(p, HepBas U3
KOTOPBIX SIBISIETCS HOMEPOM IJIaBbl, @ BTOpas — maparpada, pas3ieleHHbIX TOYKoW. B koHIe
HOMepa naparpada Takxke He CTaBAT TOUKY (Harmpumep, 2.1 — nepblit maparpad BTOpoii IaBbl).
Homep cootBercTByromLIEH T71aBbl WM Maparpada pacronaraercs B Hayaljie 3arojoBka. [ J1aBel u
naparpa@sl JOJDKHBl UMETh KpaTKUE, COOTBETCTBYIOIIME COAEP)KAHUIO 3arojoBKU. B KoHIe
3aroJIoBKa TOUKYy He cmagam. IloquepkuBaHue U NEPEHOC CIOB B 3ar0J0BKAX HE JIOIYCKaeTCH.
Brinenenune 3aronoBka NpOUM3BOASAT YBEIUUEHUEM )KUPHOCTH.

Texkct KypcoBoil pabOTHl JOKEH OBITh MJUIIOCTPUPOBAH TAOJMLIAMHM M HALJSIAHBIMU
MaTepuajiaMu (cxemamH, rpaukaMu, AuarpaMmamMu U ap.). OHU pacronararoTcsi B TEKCTE WIN
BBIHOCSTCSA Ha OTAEIbHYIO CTpaHULly. Bce HarisiiHble MaTepuanbl U TaOJUIb! TOJKHBI UMETh

3aroJIOBKH U OBITh TPOHYMEPOBAHBI.



Hymeparus Tabaull 1 HarJIsIIHBIX MaTepUajIoB OCYHIECTBISIETCS pa3iesIbHO B CKBO3ZHOM MOPSIKE
BHYTpH Kaxa0ro naparpada.

JIrobass wutIOCTpanus B KypcoBoil paboTe pa3melmiaercs cpasy IOciie CChUIKH Ha Hee B TEKCTE
(ecM 3aHMMAIOT CTPAHUILY IIEITUKOM, TO PACIIONATAIOTCS Ha CIIEIYIOMIEH MOCIe CChUIKH
CTPaHMIIC), UMEHYETCSI PUCYHKOM M 0003HAYaeTCs CIIOBOM “PucyHoK”.

— Kaxnplil puCYHOK IOJKEH CONMPOBOXKIATHCS Ha3BaHUEM. Ha3BaHue pucyHKa U €ro
HOMEp pacroiaraioT MoJ| pUCYHKOM U IO CEepeAMHE CTPOKH.

— Tlocne Homepa pucyHKa CTaBUTCS TUPE, MOCIe Mpoderna ¢ 3arjJaBHOM OYKBBI IPUBOISAT
€ro Ha3BaHUe, B KOHIIE KOTOPOro To4ka He craButcs. Hanpumep, Pucynok 2.2.1 —
CooTHomieHrne 00BEMOB peaIn3aly MPOIyKIUMU 110 TOBAPHBIM IPyIIIaM.

DTOT PUCYHOK pacrioyiaraeTcsi BO BTOPOil ri1aBe, BTOpoM ab3arie u umeeT Homep 1.
[Mudposoit Marepuan kypcoBoro mpoekta odopmisercs B Buae Tadaumu. Kaxmas Tabmuia
JIOJKHA MMETh HOMEDP U 3aroJIOBOK, KOTOPBIE Pa3MELatoTCs Ha/l COOTBETCTBYIOIIEH TaOIUIEH.
Homep npeanasHadyeH Juist TOro, 4ToObl YIPOCTUThH CCBUIKY Ha TaOJMIly B OCHOBHOM TEKCTE W
UIECHTU(OUIIMPOBATH MECTOPACTIONOKEHHE Ta0IuIBl. OPopMIISETCS OH CIICTYIONTUM 00pa3oM:

— ¢ BbIpaBHMBaHHUEM BJIEBO B BHJE cioBa “Tabmiuua” ¢ mocieayonmM HoMepoM 0e3 TOUKU

Ha koHIe. Hanpumep, Tabmmma 2.2.3, pacrosiaraetcst BO BTOpoM maparpade BTopoit

rJ1aBbl U UMEET HOMED 3;
3aroJ0BOK MO3BOJIIET BOCIIPUHUMATh MaTepuall TaOIULbl 6e3 0OpalieHus: K OCHOBHOMY TEKCTY.
OH oTpakaeT cojJiep)KaHue TaOIHIIBI ¥ 3aITMCBIBACTCS Yepe3 TUpE Tociie ciioa “Tabnwima” Ha Ton
K€ CTpPOKE BCA KOHCTPYKIUS BbIpaBHUBaeTcs BieBO. [Ipu cchuike Ha TaOiIMIBI B OCHOBHOM
TEKCTE TMOSICHUTENBHON 3alUCKU CJelyeT MUcaTh CJIOBO ‘“‘Tabnuiia” ¢ yKa3aHHEM HOMepa,
Hanpumep, Tabnuna 2.2.3. ITokazaTenu TabnUIbl MOTYT UMETh OJAMHAKOBYIO Pa3MEPHOCTb, TOT/IA
OHa BBIHOCHUTCSI B 3arojIOBOK, Ecim mokaszarenn MMErOT pa3iuyHble pa3MEpPHOCTH, B TAOIHUILY
BKJTIOYAIOT OTACHbHYI0 Tpady “Egmnuna msmepenus”. Ilocmeanue MoryT OBITH 3amucaHbl B
COKpAIIIEeHHOM BUJI€, HO ¢ COOIOICHHEM AeMCTBYIOMIMX CTaHaapToB. ['pada “N n/m’” BriIroyaercs
B Tabmuiy, TOJBKO €CIM B TEKCT€ €CTh CCBUIKM Ha  CTPOKHM  TaOJUIBL.
Tabnuibl ¥ WIUTIOCTPATUBHBIE MAaTEPHAIIBI PACTIONAral0T TAKUM 00pa3oM, YTOOBI MX MOXHO OBLIO
yuTaTh 0€3 MOBOPOTA PYKOMHCH WM, B KpailHEM ciyyae, ¢ TIOBOPOTOM IO YAaCOBOW CTpEJIKe.
®opmyJibl, TIOMEIICHHBIE B KypcoBoil pabote, HymepyroTcs. [lopsakoBeiii HOMep (opmysasl
NPUBOJUTCA B KPYIJIBIX CKOOKax crpaBa OT Hee M 3amuchbiBaeTcs apadckumu nudppamu. Ilox
dbopmynoil mHIIyT CJIOBO “‘rae”, a 3areM pacimu@poBBHIBAIOT €€ COCTABISIIOIINE B TOU
MOCNIeI0BATEIbHOCTH, B KOTOPOW OHM TpuBeneHbl B Qopmyne. B konne ¢opmynst u B
MOSICHAIONIEM €€ TEeKCT€ 3HAaKU MpPENUWHAHHsS PACCTaBISIOTCS B COOTBETCTBHM C MpaBUIIaMU

IIyHKTYaLHH.



[Ipn wcmonp30BaHUM B KypCOBOM paboTe IUTAaT M MHEHUN JAPYTrUX aBTOPOB OOS3aTEIbHBI
oubamorpaguyeckue CChbUIKM Ha HCTOYHHMKH. [loclme yHNOMHWHAHUS JIUTEPATYPHOTO
MPOW3BEICHUS WM TPUBEICHUS LUTAThl B KBAJPATHBIX CKOOKAX MPOCTABISIOT HOMEp, MOJ
KOTOpPBIM 3TO MPOM3BE/IEHUE 3HAYUTCS B CIHCKE JINTEPATyphbl, a MPU LUTHUPOBAHUHM — TAKKE
HOMEp CTpPaHUIIbl, HA KOTOPOW OHa TpUBeAeHa, Hanpumep, [17] uiu [19, ¢.67].
CBeneHUs 0 KHUTAX B CIMHCKeE JUTEPATYPHI TOJDKHBI BKIIIOYATh: (haMUJIMIO M HHUIIUAJIBI aBTOPA,
HAUMEHOBAHHME KHUTH, MECTO H3JaHus (TOpOJ), HW3AATeNbCTBO, TOA H3IAHHS, KOJIUYECTBO
cTpanull. CBeleHUs O CTaThsIX U3 JKYpHAJIOB, COOPHUKOB, HAYYHBIX TPYAOB WJIM ra3eT B CIIUCKE
JAUTEepaTyphl JODKHBI BKJIIOYATh: (aMWIMIO M HWHHUIMAIbl aBTOpa, Ha3BaHUE CTaThH,
HAaUMEHOBaHHE COOpHHKA, XypHana (Ha3BaHUE, TOJA BBITyCKAa, HOMEP, CTPAHUIIbI) WIIA Ta3eThl
(Ha3BaHUeE, TOJI, YHUCIIO, MECSI], HOMEp H CTPAHHMILY, €CITH 00BEM ra3eThl OoJiee 6 CTpaHuII).
Bce anekTpoHHBIE pecypcChl JIOKATBHOTO (Ha (PU3MYECKUX HOCHUTENAX), U YAAICHHOTO TOCTYIIa
(cripaBOUHBIE CUCTEMBI, pecypchl HTEpHET), paccMaTpuBaloTCsa Kak OMyOJIMKOBAaHHBIE M MOTYT
BKIIIOUAThCS B CIHCOK HCIHONB30BaHHOW jHTeparypbl. OmnucaHue »IIEKTPOHHOTO pecypca
COJICPKUT CBENICHUS, IAIONIFEe BO3MOXKHOCTh WACHTU(DUIIUPOBATH €ro, a TaKKe IMOJY4UTh
MpEJICTaBICHUE O COJEPKaHUU, XapakTepe, o0beMe, Ha3HaYeHUH, BUue (PU3MUECKOro HOCUTES,
CHCTEMHBIX TPEOOBAHMAX, PEXKIME AOCTYIA U JPYTHX CHCHUMUISCKHX XapaKTePHCTHKAX .

[Tpumepsl oopMIICHHS PUBEICHBI B IPUIIOKEHUH 2.

[TocnenoBaTenbHOCTH BKIIFOUEHUSI ICTOYHUKOB B CIIUCOK JIUTEPATYPHI CIICTYIOIIAS:

- 3akoHojmarenbHble Marepuansl KP, pemenus [lpaButenbcTBa M CTaTUCTHYECKHE

MaTepuabl;
- KHUTH U CTaThU MO ai()aBUTy aBTOPOB M 3arjiaBUid ¢ YI€TOM MOCIEAYIONIUX (BTOPHIX,
TPEThUX U T.1.) OYKB;

- HeomyOnMKoBaHHBIE JOKyMeHTHI (oTueTbl 0 HUP, TOO, nuccepranum u T.1.);

- KHUTHU U CTaTbH, OMYOJIMKOBAHHbIE HA HHOCTPAHHOM SI3BIKE.

- JJIEKTPOHHBIE HH()OPMALIMOHHBIE PECYPCHI.
Hywmepaiius HCTOYHUKOB B CIIHCKE JIMTEPATYPHI TOJDKHA OBITH CKBO3HOM.
[Tocne cmucka nauTEepaTyphl NPEACTABIAIOT NPUJIOKeHHs (Tabmuupbl, TpapuKU, CXEMBI,
UCXOAHBIE U JPyTrue MaTepuanbl, KOTOpble OBbLIM HCIOJIb30BAHbBI MPH BHIOJHEHUH KYPCOBOTO
MPOEKTa KaK BCTIOMOTATEeNNbHbIE). [IpUI0KeHUs JOMKHBI UMETh MOCIIeIOBATEIFHYI0 HyMEpaIUio
Y 3ar0JIOBKH, OTPAXKAIOIINE UX COJCpKAHUE.
[Tpunokenns HeoOXOOUMO pacrojaraTh B MOPSAIKE MOSBICHHUSI CCHUIOK Ha HHUX B TEKCTE

OCHOBHBIX pa3zenoB. Kaxaoe mpuiokeHne HauMHAIOT C HOBOM CTpaHMIIbl; B IPAaBOM BEpPXHEM

1 v .
MHTepaKTMBHaA NOMOLLb B dJOpMMpOBaHVIM CMUCKa nntTepaTtypbl npuBeaneHa Ha cante www.snoskainfo.ru



yriry numyt ciaoBo “TlpunoskeHne” ¢ COOTBETCTBYIOUIMM MOPSAKOBBIM HOMEpPOM, HaIllpuMeEp,
[Ipunoxenue 1.
5. MOAI'OTOBKA ITPESEHTALIUN

Jns yno6cTBa npoBeieHrs 3alUThl CTYEHTY CJIeyeT MOATOTOBUTH 3JIEKTPOHYIO IPE3EHTALIUIO.
[Tpe3eHTanust rOTOBUTCS TOJBKO MOCIE TOTO, KaK KypcoBasi padOThI BHIITOJIHEHA TOJHOCTHIO U
onobpena pykooguteneM. [Ipeserranus roroButcs B cpeae PowerPoint. [Ipe3enranus qomxHa
OBITh paccuMTaHa Ha 7 MUHYT BBICTYIUICHUS H, CIIEAOBATENbHO, COCTOATH U3 10-12 cnaiinos.

IIpumepHoe conep:kaHue CJAANTOB:

6. Ha3zpanue Temsl.

7. IlocranoBka 3a1ayu

8. Omnwucanue npoOIeMBbl B IUTEPAType

9. HcxonHrle JaHHBIE

10. Pe3ynbpTaThl 00pabOTKH TAHHBIX

11. 3axmouenue

Ha cnaiiel BRIHOCSTCS: TEKCT, TpaduKu, 1uarpaMmmel, Tadiauusl. [Tpu opopmiennn
cnaitioB B cpene PowerPoint pazmep mo6oro ncnonb3yemMoro mpudTa T0DKeH ObITh HE MEHEE
24 .

7. 3AIIIUTA KYPCOBOM PABOThI

KypcoBast pabota nomkHa OBITh Ipe/icTaBIeHa HAa Kadeapy MaTeMaTHYECKUX METOI0B U
HCCJIEIOBAHMSI ONEpalliii B PKOHOMUKE HE TO3Ke, 4eM 3a 2 JHS JI0 3alUThHI U 3allUIIeHa B
CPOKH, yCTaHOBJIEHHbIE Kadeapoil. KOHKpeTHBIN CpOK 3allUThI COTTIACyeTCsl C PyKOBOIUTENEM.
Ha 3amure kpome pykoBOIUTENSI MOTYT IPUCYTCTBOBATh APYTUE MPENOAABATENH, a TAKKE
CTYJEHTBHI.
3aimuTa COCTOUT U3 CIEIYIOIIMNX ITAIOB!

e BHICTYIUIEHUE CTYJEHTA MPOIOJKUTEIBHOCTHIO 7 MUH.;
e OTBETHI HA BOIIPOCHI PYKOBOJMTEIS, @ TAK)KE BCEX NMPUCYTCTBYIOIIMX Ha 3aIINUTE;

e OLIEHKA PabOTHI PYKOBOJUTEIIEM.

8. OLIEHKA KYPCOBOM PABOTBI
OreHka KypcoBOil pabOThI OCYIIECTBIIICTCS HA OCHOBE CIEAYIONUX KPUTESPHECB:
e  CcoOOTBeTCTBHE O0(OpMIICHUS pabOTH TPEOOBAHUSM;
e  COOTBETCTBHE COJICP)KAHUS TEME;
e  CaMOCTOSTEIBHOCTH CTYJCHTA Ha BCEX dTalax MOJATOTOBKH KYPCOBOM pabOThI
(cocTaBnenue miana paboTel, COOp U aHAIU3 UCTOYHUKOB, 00pabOTKa JaHHBIX,

(dbopMyIHMpOBaHUE BHIBOJIOB);



CBOEBPEMEHHOCTb U YETKOCTb BBIMIOJHEHHS TPEOOBAaHUIN PYKOBOIUTES;
KaueCTBO BBICTYIJICHUS Ha 3aIIUTE;

APTYMCHTUPOBAHHOCTb OTBCTOB HAa BOIIPOCHI B ITPOLECCC 3alIUTHI.
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