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Buzuposanue PIIJI 11 ucno/siHeHust B ouepeIHOM Y4eOHOM roxy

[Ipencenarens YMC
2026 .

Pabouas mporpaMma nepecMoTpeHa, 00CyKIeHa U ono0peHa IS
ucnonHeHus B 2026-2027 yae6HOM Toay Ha 3aceiaHuu Kadeapbl

[Iporokomn o 2026 . Ne
3aB. kadenpoit Mupkua EJI.

Buzuposanue PIIJ] 11 ucnosiHeHust B ouepeJHOM Y4eOHOM roy

IIpencenatens YMC
2027 1.

Pabodas mporpamma nepecMoTpeHa, 00CyKaeHa u 000peHa s
ucnonaenus B 2027-2028 yueObHOM rofy Ha 3acegaHny Kadeapsl

[Ipotokon or 2027r. Ne
3aB. xadenpoit Mupkun EJI.

Buzuposanue PIIJ] 115 ucnosiHeHust B ouepeIHOM YUEOHOM IOy

Ipencenaters YMC
2028 T.

PaGouas nporpamma nepecMoTpeHa, o0cykieHa 1 0100peHa JIst
ucnonaenus B 2028-2029 yueObHOM rofy Ha 3acegaHnuy Kadeapsl

[Ipotokon or 2028 1. Ne
3aB. kadenpoit Mupkun EJI.

Buzuposanue PIIJ] ni1s ucnosiHeHusi B 04epeTHOM Y4eOHOM roxy

IIpencenatens YMC
2029 .

Pabouas nporpamma nepecMoTpeHa, 00CykKaeHa 1 o1o0peHa s
ucnoinaenus B 2029-2030 yueOHOM rofy Ha 3acegaHuy Kadeapsl

IIpotokon or 2029r. Ne
3aB. kadenpoit Mupkun EJI.



1. HEJIX OCBOEHUSA JUCIIUITJINHBI

1.1

Hayuuth CTyA€HTOB OCHOBHBIM METOJAM aHAJIN3a BPEMEHHBIX PSIOB, AATh IPEACTABICHUE O OBPEMEHHOM
HMHCTPYMEHTAPUH SKOHOMETPUUYECKOIO MOJEIUPOBAHUS BDEMEHHBIX PAI0B, IO3HAKOMUTD C IIPAKTUYECKUM IIPUMEHEHUEM
METO/I0B 3KOHOMETPUKH IIPH IIPOBEJIECHUH HAY4YHbIX U IIPUKJIAJHBIX SKOHOMUYECKHX UCCIIE0BAHNI Ha OCHOBE
SKOHOMUYECKON TEOPUU U PEATBHBIX CTATUCTUYECKUX AAHHBIX, C UCIIOIb30BAHUEM COBPEMEHHBIX IPUKIAIHBIX IIPOrpaMM
U BBIYUCIIUTENIBHON TEXHUKU.

1.2

O3HaKOMHUTH CTYACHTOB C LCJIAMHN aHAJIM3a BPEMCHHBIX PSAIO0B.

1.3

CcopMupoBaTh HABBIKH aHAIN3a SKOHOMHYIECKHUX IPOIIECCOB Ha OCHOBE YKOHOMETPHYECKUX MOJIENEH BPEMEHHBIX PAIOB
C MCIOJIb30BaHUEM MPOrpaMMHOro obecredeHns OBM.

1.4

BOOpy)KI/ITB CTYACHTOB IIOHMMAHNEM BAXKHOCTHU UCTIOJIB30BaAHUSA aHAJIN3a U IPOTHO3UPOBAHUA BPEMCHHBIX PANOB JJIA
CTPATErUICCKOro IIaHNnPOBaHUA rokasarenei MaKpO- 1 MUKPOOKOHOMUKH.

2. MECTO JUCHUILIJIMHBI B CTPYKTYPE OOIl

Huxn (pazgen) OOIT: b1.B

2.1

TpeGoBaHusi K NpeIBApUTEIbHOMH NOATOTOBKE 00y4al0IIerocs:

2.1.1

W3ydenne qUCHUILINHBI ONIUPAECTCS Ha 3HAHUSI, HABBIKU U YMEHUsI, IOJIy4YEeHHBIE IPY OCBOCHUU KypcoB: JInHelHas
anrebpa, MaTematudeckuii aHanu3, Makpo3KOHOMHUKA, MUKPOIKOHOMUKA.

2.2

JAMcUMNIMHBI M IPAKTUKH, JJIS1 KOTOPbIX OCBOCHHE JAHHOM IMCUMIJIMHBI (MOAYJIs1) HEOOXOAUMO KaK
npealecTByioLee:

221

Hpe,[[HI/IHHOMHaSI IMpaKTUuKa

222

BrimonHeHne ¥ 3aIuTa BEITYCKHON KBATH(HUKAIHOHHONW paboThI

3. KOMIIETEHIIUH OBYYAIOIIEI'OCs, ®OPMUPYEMBIE B PE3YJIBTATE OCBOEHUA JUCHUIIJIMHBI

(MOJLYJIST)

IIK-2: CnocoGeH 000CHOBAHHO HCII0/Ib30BATh COBPEMEHHbIC HHCTPYMEHTBI H METOAbI c00pa, IOATOTOBKH U AHAJIM3a

JAHHBbIX

3HaTh:

VYposens 1 | CoBpeMeHHbIE METOABI, TEXHOJIOTUH U HHCTPYMEHTAIbHBIC CPeACTBa cOOpa, MOATOTOBKY U aHAIIN3a JAHHBIX.

YMeTh:

ypOBeHI) 1 HpOBOHI/ITBZ CpaBHI/ITeJ'II:HHﬁ aHaJIn3 METOAOB 1 UHCTPYMCHTAJIBHBIX CPEACTB aHaIN3a JaHHbIX; aHAJIUTUYCCKUEC

pa6OTI:I C UCNOJB30BAHUEM COBPEMCHHBIX HHCTPYMCHTOB U METOJA0B c6opa, IOATrOTOBKHU M aHaJIu3a JaHHBIX, B TOM
YHCJIC OPUCHTUPOBAHHBIX HA pa60Ty ¢ 0onBIIIMU CTPYKTYPUPOBAHHBIMU U HECTPYKTYPHUPOBAHHBIMU I'OMOI'CHHBIMU
1 TCTCPOrCHHBIMU JAHHBIMU.

Baanernb:

VYposens 1 | CoBpeMeHHBIM HHCTPYMEHTAPHEM U MeToaMu cOOpa M MOATOTOBKY AAHHBIX [UIS IIOCIEAYIOIEeH 00paboTKH

aJICKBAaTHBIMU MOCTaBJICHHOM 3aJ1a4c MCTOJaMU (MaTEMaTI/I‘-IeCKI/IMI/I, CTaTUCTHYCCKHUMH, CCMAaHTHYCCKUMU U ,I[p)

B pe3yabTare 0CBOCHMS AUCHUILNIMHBI 00y4AIOLIMIAICS 10JIKEH

31

3HaTh:

3.1.1

TeOpeTI/I‘IeCKI/Ie OCHOBBI MOACIMPOBAaHUA BPEMCHHBIX PAOOB,

3.1.2

COBpCMeHHHe MCTOABI aHaJIM3a U IPOIrHO3UPOBAHUA rokasartenei BPEMCHHBIX PsAIOB,

3.13

OCHOBHBIE SKOHOMETPUIECKHE MOJIEII! BPEMEHHBIX PSAIOB.

3.2

Ymers:

3.2.1

Co0mpats ¥ TOTOBUTB JUIS aHAJIN3a U MOJICITMPOBAHNUS JAHHBIE, OMICHIBAIOIINE SKOHOMUIECKHH TIPOIIECC WIIN SBICHHE BO
BpPEMEHU;

322

IIpoBOIUTE IONHBIH MK UCCIEIOBAHUSA BPEMEHHOTO ps/a: OT rpaMIecKoro MpeACTaBIeHUS JaHHBIX 10 IPOrHO30B Ha
KpPaTKOCPOYHBII IEPUOLL;

323

Ctpouts CTaHIAPTHBIE MOJEIU BPEMEHHBIX PSIOB, aHAIM3UPOBATh U COACPKATENILHO HHTEPIIPETUPOBATH I10JIyUYEHHBIE
pe3yJIbTaThL.

3.3

Baaaern:

3.3.1

HaBpikaMu aHau3a BpEMEHHBIX PAOB;

332

HaBBIKaMI/I CaMOCTOSTCIBHOI'O ITOITOJTHCHUS CBOUX 3HaHI/II>'I B O6HaCTI/I BKOHOMeTpI/I‘IeCKOFO MOIIGJ'II/IpOBaHI/IH BpeMeHHBIX
PAIOB;

333

HappIkaMu HCTIONB30BaHMS CHENUATH3HPOBAHHOTO IPOIPAaMMHOTO 00ECTICIECHUS IS aHATIM3a 1 MOAETHPOBAHIS
BPEMEHHBIX PSIIOB.




4. CTPYKTYPA U COAEPKAHUE AV CLHUIIINHBI (MO YJI5T)

Koxn HaumeHoBanue paszieioB u Cemectp | YacoB | Komneren- | Jlureparypa | Hute | Ilp. IIpumeuyanue
3aHATHS TeM /BMJ 3aHATHS/ / Kype 107071 paKT. | moar.
Pa3nen 1. CTpykTypa
BpPeMEHHBIX PSI/I0B

1.1 IlonsATHE BpEMEHHOTrO psija. 6 2 IK-2 JI1.1J11.2
Knaccudurkanus BpeMeHHBIX J1.3
pAIOB JI1.4J12.1
Tunsl U CTPYKTYpa BPEMEHHBIX J2.2
psnos. /Jlex/

1.2 OCHOBHBIE JTalbl aHAIN3a 6 2 [K-2 JI1.1J11.2
BPEMEHHOT'O psJia. JI1.3
Koppenorpamma. BrisiBnenue JI1.4J12.1
CTPYKTYpBI BPEMEHHOIO psiJia Ha J12.2
OCHOBE KoppenorpaMmmsl. /JIex/

1.3 MogenupoBanue TpeHIa u 6 2 [1K-2 JI1.1 J11.2
ce30HHOCTH. CTPYKTYypHBIE JI1.3
CABUI'M BpeMEHHOro psia. Tect JI1.4712.1
Yoy Ha ctabuisHOCTS. /JIek/ 2.2

1.4 JlaGoparopHast paborta 1 6 2 [K-2 JI.1J11.2 2
Bunbl BpeMeHHBIX psIOB U JI1.3
rpaduku B EV JI1.4712.1

Mp/ 2.2

1.5 JlaGoparopHast pabota 2 6 2 [K-2 JI.1J11.2 2
Koppenorpammel B EV. JI1.3
Koppenorpammsr psiioB JI1.4J12.1
ypoBHeH, 1 u 2 paznocreit. /TIp/ J12.2

1.6 JIabopatopHas pabora 3 6 2 IK-2 J1.1J11.2 2
Brinenenue Tpenaa u JI1.3
CE30HHOCTH. JI1.4J12.1

Mp/ 2.2

1.7 JlaGoparopnast pabdora 4 6 2 [K-2 JIT.1JI11.2 2
T'enepanus HeMTMHEHHBIX JI1.3
TPEHJIOB CO CITy4aifHOU JI1.4J12.1
KOMIIOHEHTOW ¥ aHaJIN3 UX J12.2
koppenorpamm. /IIp/

1.8 JlaGoparopHast pabora 5 6 2 [K-2 JI.1J11.2 2 2 ITonroroBka
Tect Yoy Ha cTaOMIIBHOCTD JI1.3 AHAITMTUYECKUX
BpeMeHHoro psna B EV. JI1.4J12.1 3aIUCOK U

Mp/ 2.2 KpaTKoe
oOcyxaeHue
pacrpeneneHust
u
CTaTUCTHKH
Ouiepa

1.9 KonrtponbHas padoTa mo 6 2 [TK-2 JIT.1JI1.2 2
CTPYKTyp€ BPEMEHHBIX J1.3
psnos /Ilp/ JI1.4J12.1

2.2
1.10 Pa30op THIMYHBIX OTHOOK. 6 1 IK-2 JI.1J11.2 1
OO6cyxaeHne PaBUIbHBIX JI1.3
pemenuit /TIp/ JI1.4J12.1
2.2
1.11 Pa6ora c caiitom 6 3 [TK-2 JIT.1JI1.2
HanunonansHoro JI1.3
Cratuctuueckoro Komutera KP. JI1.4J12.1
Pasgensl ctaTUCTUKH J12.2

( TPOMBITIIIIEHOCTH, CENBCKOE
XO3AUCTBO | JIp.) B pa3pese
OCHOBHBIX ITOKa3aTeleH,
OIIEPAaTUBHOM MHGOPMAIIUH U
JuHaMudeckux Tabmum. /Cp/




1.12 YceranoBka [K-2 JI.1J11.2
CHEIUAIN3UPOBAHHOT O JI1.3
IIPOTrPaMMHOT0 00ECIICUCHUS JI1.4J12.1
«Econometric Views 8.0» (EV) 2.2
Ha JIOMAIIHUX KOMITBIOTepax AJIs
BBIMOJIHEHUS CAMOCTOSITENbHBIX
pabor. /Cp/

1.13 CoBepILIeHCTBOBAHNE HABBIKOB [K-2 JIT.1JI11.2
pabotel B EV. ®opmupoBaHue JI1.3
OTYETOB MO JOMAaIIHUM paboTam JI1.4J12.1
B opmare DOC. /Cp/ 2.2

1.14 3HAKOMCTBO ¢ MHTE€PAaKTUBHON IK-2 JI1.1J11.2
cucreMoit snoskainfo.ru s J1.3
(bopMHUpOBaHHUS CTAaHIAPTHBIX JI1.4J12.1
CCBUIOK Ha HCIIONb3yEMBIE J12.2
nctouHrnku uHpopmanuu /Cp/

1.15 3aganue no teme JlaboparopHoit IK-2 J1.1J11.2
1 /Cp/ JI1.3

JI1.4J12.1
2.2

1.16 3ananue o Teme JlabopaTopHoii [K-2 JIT.1JI11.2

2 /Cp/ JI1.3
JI1.4J12.1
2.2

1.17 YacTHast aBTOKOPPEISILIMOHHAS IK-2 JI1.1J11.2
¢ynkuus. Cratuctuka Jlronra - JI1.3
Bokca /Cp/ JI1.4712.1

2.2

1.18 HacTHast aBTOKOPPETLIMOHHAS IK-2 JI1.1J11.2
¢ynkiumsa. Cratuctuka Jlronra - J1.3
Bokca /Cp/ JI1.4712.1

J2.2

1.19 3anmanue o Teme JlabopaTopHoii [K-2 JI1.1J11.2

4 /Cp/ JI1.3
JI1.4J12.1
J2.2

1.20 Bunbr HenuHeHBIX [K-2 JIT.1J11.2

tpennoB /Cp/ J1.3
JI1.4J12.1
2.2

1.21 3anganue no teme JlaboparopHoit [1K-2 JI1.1J11.2

5 /Cp/ J1.3
J11.4J12.1
2.2

1.22 IIpyunHbBI BOBHUKHOBEHUS [1K-2 JI1.1J11.2
CJly4allHOTO 4IeHa B YPaBHEHUH JI1.3
perpeccun. Pactipenenenue JI1.4J12.1
@umrepa. /Cp/ 2.2

1.23 IToaroroBka K KOHTPOJIBHOM [TK-2 JIT.1JI1.2
pabote /Cp/ JI1.3

JI1.4J12.1
2.2
Paznen 2. CtanmoHapHOCTH
BpPeMEHHBIX PSI/I0B

2.1 ITonsiTHE CTaMOHAPHOCTH [K-2 JIT.1 JI1.2
BPEMEHHOT0 psijia. J1.3
Knaccudukarust BpeMEeHHBIX JI1.4J12.1
PAIOB IO CTETIEHU J12.2

cranuoHapHocty. [TpusHaku
HECTAllMOHAPHOCTH. YCIIOBUS
cTanmoHapHocty. /Jlex/




2.2 OcHOBHEBIE THHEHHBIE MOIEITH I1K-2 JI1.1 J11.2
CTaIlMOHAPHBIX BPEMEHHBIX JI1.3
pAIoB JI1.4J12.1
Mogenu aBTOperpecCUOHHbIX 2.2
nporneccoB (Mapkosckuid, FOna,
n-ro nopsaka). Mozenu
CKOJB3AIIEro cpeanero. Teopema
Bonabna.

/JTex/

2.3 ARMA u ARIMA monenn bBokca I1K-2 JI1.1 J11.2
- JIxenkunca JI1.3
IIpakTudeckue peKOMeH AN JI1.4J12.1
ornpezaesieHUs MOopsiiKa p U d B J2.2
AR(p) MA (q) Mogensx.

/JTex/

24 Tect Juxu-Oynepa 1 I1K-2 JI1.1J11.2
MIPOBEPKU CTALIHOHAPHOCTH JI1.3
BPEMEHHOT'0 psJia. JI1.4J12.1
Pacmupennsiit Tect JJuxu- 2.2
@ynepa (ADF). Orams! nogdopa
monenu ARIMA(p,d,q)

/JTex/

2.5 Jlaboparopnast pabora 6 [K-2 JI.1J11.2 [Moaroroska
IlocTpoeHne THIUYHBIX J1.3 AHAJTUTHYECKUX
cTanuoHapHsIx psagoB /TIp/ JI1.4J12.1 3aIKMCOK U

J12.2 KpaTKoe
o0cyxneHune
CTaIlMOHAPHOCT
u
0a3oBoro psga
c
pasHbBIM
HabopoOM
K03 GHUIHEHTO
B

2.6 JlaGopartopnast pabora 7 [K-2 JIT.1JI1.2
I'enepanus AR — mogeneit, JI1.3
MOCTpOeHUE TPaQUKOB U JI1.4J12.1
xoppenorpamM. OOHapyxKeHHe 2.2
HecTtanuonapuoctu. /TIp/

2.7 JlaboparopHas 8 [TK-2 JIT.1JI1.2
I'enepanus MA — monened, JI1.3
MOCTpOeHUE TPa(QUKOB U JI1.4J12.1
koppenorpamm. /TIp/ J2.2

2.8 JlaboparopHas 9 [TK-2 JIT.1JI1.2
Tect uxkxu-dDynnepa, npoBepka JI1.3
TUINOTE3 O HATMYUU E€JUHUYHOTO JI1.4J12.1
kopHst. /TIp/ 2.2

2.9 Jlaboparopnas 10 [K-2 JIT.1JI1.2
Tect Bpoiitra-T'ondpu o JI1.3
CEepUIHOM KOppesSIIMA OCTATKOB. JI1.4J12.1
Brrasnenne ARIMA cTpyKTyphl 2.2
psana. /Tlp/

2.10 Konrtponbnas padota. /TIp/ IK-2 JI.1J11.2
J1.3
JI1.4J12.1
2.2
2.11 Pa30op THIMYHBIX OITHOOK. [IK-2 JIT.1JI1.2
OO6cyxeHne MpaBUIBHOTO JI1.3
pemenust. /TIp/ JI1.4J12.1
2.2
2.12 3ananue no TeMe JlabopaTtopHoi [TK-2 JIT.1JI1.2
6. /Cp/ J1.3
JI1.4J12.1

J12.2




2.13 IIpoGuemsr 2 IK-2 JI.1J11.2
HecTanuonapHoctH. /Cp/ JI1.3
JI1.4J12.1
2.2
2.14 3aganue no teme JlaboparopHoit 2 IK-2 J1.1J11.2
7. /Cp/ J1.3
JI1.4J12.1
2.2
2.15 ITokazaTe MaTeMaTU4eCK1 2 [K-2 JIT.1JI11.2
ycnoBus ctaioHapHocTH AR JI1.3
(1) mporecca. /Cp/ JI1.4712.1
2.2
2.16 3ananue o Teme JlabopaTopHoii 2 [K-2 JI1.1J11.2
8. /Cp/ J1.3
J11.4J12.1
J2.2
2.17 MA — mporeccsl ¥ MOZAETH. 0,9 [K-2 JIT.1J11.2
Kak Beirissut MA(1). Uto JI1.3
nokasbiBaeT? Kak 3anuceiBaercs? JI1.4J12.1
Jlokazats, ato mporecc MA(1) J12.2
SIBIISIETCS CTAIIMOHAPHBIM.
MookHO 11 0000IIUTE ITOT
BBIBOJ] Ha ITPOIIECCHI Ooriee
BBICOKHX TIOpsiAKOB. /Cp/
2.18 3ananue o Teme JlabopaTopHoii 2 [K-2 JI1.1J11.2
9./Cp/ J1.3
J11.4J12.1
2.2
2.19 3anmanue o Teme JlabopaTopHoii 2 [K-2 JIT.1J11.2
10. /Cp/ J1.3
J11.4J12.1
J2.2
2.20 CaMocCTOsATETEHO pa3o0paThes ¢ 2 [K-2 JI1.1J11.2
YCIOBHEM CTALMOHAPHOCTH IS JI1.3
AR —miporieccoB (3anuch u JI1.4J12.1
HaXOXKAECHUE KOpHEH J2.2
XapaKTepUCTUIECKOTO
ypaBHeHus1) Yt=a+bt +ct2+et -
CaMOCTOSITENbHO B3SITh 1 U 2
Pa3HOCTbh, OTYIUTh
CTaIoHapHsIi psx. /Cp/
2.21 IToaroroBka kK KOHTPONBHON 2 [1K-2 JI1.1 J11.2
padore /Cp/ JI1.3
JI1.4712.1
2.2
Pa3nen 3. Teopust
KOMHTErpanuu
3.1 IToHsITHE KOMHTETPALIUH. 2 [IK-2 JIT.1JI1.2
AJropUTM TECTUPOBAHUS JI1.3
TUIIOTE3bl O KOUHTErpaluu JI1.4J12.1
BPEMEHHBIX PSIOB HA OCHOBE J2.2
tecta Jluku- @ynepa. /Jlex/
32 Mojens KOppeKIHH ONTHOOK 2 [IK-2 JIT.1 J11.2
IMpomuecc KOppEKIUH OMUOOK. J1.3
OO0l BUJ MOJIETTH KOPPEKIIUU JI1.4J12.1
omn6ok (ECM). IpocTeitmas J12.2

monens ECM, p=q=0.
/Jex/




33 JIabopaTopHas pabora 11 6 2 IK-2 J1.1J11.2 ITonroroBka
Hcnoap3oBanue tecta DF miusa JI1.3 AHAITUTHYECKHAX
MPOBEPKH CYIIECTBOBAHUS JI1.4J12.1 3aIUCOK U
KOMHTETPALIUOHHOMU CBSI3U MEXIY 2.2 KpaTKoe
BpeMeHHbIME psinami. /T1p/ o0cyxneHue

npo0ieM
JIOKHOU
KOppEeTSIUn

34 JlaGopartopnast pabora 12 6 2 [K-2 JI1.1J11.2
Mogens KOppeKIUY OIIMOO0K TPU JI1.3
HU3BECTHOM YPOBHE JI1.4712.1
npousBozcTBa u BBII J12.2
(Hacenenue, 6eTHOCTh, UMIIOPT,
akcnopt u ap.). /TIp/

3.5 Konrtponbnas padora /IIp/ 6 2 [K-2 JI.1J11.2

JI1.3
JI1.4J12.1
J2.2

3.6 3anmanue o Teme JlabopaTopHoii 6 1 [IK-2 JIT.1JI1.2

11 /Cp/ JI1.3
JI1.4J12.1
2.2

3.7 Mopnenu ¢ pacnipeienieHHbIM 6 1 [TK-2 JIT.1JI1.2
JIaroM. J1.3
CpenHuil 1 MeTUaHHBIN JTard. JI1.4J12.1
Mynbrurniukaropsl. MeTto J2.2
AnmoH.

Meron Koiika. Moaenb
aIanTUBHBIX oxkuaanuii. /Cp/

3.8 3ananue no Teme JlaboparopHoi 6 1 [TK-2 JIT.1JI1.2
12. /Cp/ J1.3

JI1.4J12.1
2.2
3.9 IIpoGieMb! T0’)KHOW KOPPEISLINH. 6 1 [TK-2 JIT.1J11.2
Tect Unrna-I'paumkepa. /Cp/ JI1.3
JI1.4712.1
2.2
3.10 IToaroroBka kK KOHTPOJIBHON 6 1 [1K-2 JI1.1 J11.2
pabore. /Cp/ JI1.3
JI1.4712.1
2.2
3.11 Kypcosas pabora. /Cp/ 6 20 [K-2 JIT.1J11.2
JI1.3
JI1.4712.1
2.2
3.12 /KpTO/ 6 0,1 [K-2
3.13 /3auérCOn/ 6 [K-2

5. ®OH/JI OHEHOYHBIX CPEJCTB

5.1. KoHTpoJbHBIE BONPOCHI H 3aJaHHS

[Tpunoxenun 1. KoHTponbHBIE BOIPOCH

5.2. TeMbl KypcoBbIX pa0doT (IIPOEKTOB)

IIpunoxenue 2.IIpuMepHbIe TEMBI KYPCOBBIX paboOT

5.3. ®oHA OLIEHOYHBIX CPEJCTB

Ipunoxenue 3. 3aganus 1 1a0OPATOPHBIX U JOMAIITHUX PabOT
IIpunoxenue 4. TeMbl aHATUTHUECKUX 3aITHCOK

ITpunoxenue 5.TecTsl

Ipunoxenne 6.KoHTpoNBEHBIE PaOOTHI

5.4. IlepeyeHb BHI0B OLICHOYHBIX CPEACTB

IIpunoxenue 7. Bugst paboT n mkaist
JlaGoparopHble/gomManinue padoTbl
Jlokiaapl

Tectht




Kontponsasie paboTs
KypcoBas pabota
3ader ¢ OIeHKOU

6. YAEBHO-METOAUYECKOE 1 TH®OPMAIIMOHHOE OBECIIEYEHUE JUCIUITIJINHBI (MO YJISA)

6.1. PexomeHnayemas JiuTepaTypa

6.1.1. OcHoBHas UTEpPaTypa

ABTOpBI, COCTaBUTEIHN 3arnaBue W3natenscTBo, ron
JI1.1 | K. Joyreptu BBenenne B 5KOHOMETPHUKY: Y4eOHUK M.: Uuadpa 2009
JI1.2 |Banees H. H., AHanm3 BpeMEHHBIX PAIOB U IPOTHO3UPOBaHKE: YueOHOe Kazanb: Kazanckuit
AxcsHoBa A. B., rocobue HaIlMOHAILHBIN
Tapenpmmna I'. A. HCCIIEIOBATEIbCKUM
TEXHOJIOTHYECKUH
yHusepcuret 2010
JI1.3 [Adanacses B. H. AHanmu3 BpeMEHHBIX PAIOB U IPOTHO3UPOBAHKE: YUeOHUK Caparos: Aii IIu Ap Menua
2020
JI1.4 |®.C. Kapraes Hpyxento0Hast 5KOHOMETpUKa O6pazoBarenbHas miargopma
https://books.econ.msu.ru/Introduction-to-Econometrics/: HKOHOMHYECKOTO (haKyIbTeTa
Y4eOHUK MI'Y umenu M. B.
Jlomonocosa 2021
6.1.2. lonoHUTe/ILHAS JINTEPAaTypa
ABTOpBI, COCTaBUTEIH 3arnaBue W3narenscTBO, TOI
JI2.1 M. Bepbuxk ITyreBoguTeb 0 COBPEMEHHON SKOHOMETPUKE M.: Hayunas xaura 2008
J12.2 (K. O.JIsromc MeToabl IPOrHO3MPOBaHUSI SKOHOMUYECKUX NIOKAa3aTeled M.: ®uHAHCBI U CTATUCTUKA
1986
6.2. Ilepeuens pecypcoB HH(POPMAIHOHHO-TEJIEKOMMYHUKAIMOHHO# ceTu "UHTepHeT"
D1 |Hayunas snektpoHHast GuOIHOTEKA http://cyberleninka.ru
D2 | Hayunas amekTpoHHas GHOIHOTEKA http://elibrary.ru
33 | DenpepanbHast cnyx0a rocyIapcTBEHHON CTATHCTHKH PD http://www.gks.ru
04 | HanwonanbHBIN cTaTHCTHYECKUH KoMuTeT KP www.stat.kg
6.3. IlepeueHb HHGOPMALMOHHBIX H 00Pa30BaTEIbHBIX TEXHOJIOTHIA
6.3.1 KoMneTeHTHOCTHO-OPHEHTHPOBAHHbIE 00Pa30BaTe/IbHbIE TEXHOJIOTHH
6.3.1.1 | Tpaguuonssre: Jlexunu, 1adopaTtopHble pabOTHI, JOKJIA/IBL.

6.3.

1.2 | IluHOBanmoHHbIC: AHATUTHYSCKAS pa60Ta - AHAJIN3 BPEMCHHBIX PSAA0B PCAJIbHBIX SKOHOMUYCCKHUX ITPOIECCOB HA OCHOBE

6.3.

1.3 | kBapTanbHbIx/ekemMecssIHbIX naHHbiXx HCK KP

6.3.

1.4 | Uadopmanmonnsie: COop naHHbIX. [Ipe3eHTalus aHaTUTHYECKHUX 3allUCOK U KYPCOBOIl pabOTHI.

6.3.2 IlepeyeHb HHPOPMALIMOHHBIX CIIPABOYHBIX CHCTEM U NPOIPAMMHOI0 o0ecredeHus

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 JUCIUIIJINHBI (MOAYJIS)

7.1

Jlexmuu IPOBOIATCA B BUAC KOMIIBIOTCPHBIX HpeSGHTaHI/If/'I C UCIIOJIb30BAHUEM MyJ'ILTPIMeZ[PIfIHBIX CpC€aCTB.

72

Ha6opaT0pHLIe 3aHATHS IPOBOAATCA B KOMIIBIOTEPHOM KJIaCCE, OCHAILICHHOM II€PCOHAJIBHBIMH KOMIIBIOTEPpaMHU C

7.3

HE0OXOIUMBIMH NTapaMeTPaMu U ¢ YCTaHOBJICHHBIM MTPO¢eCCHOHANBHBIM IPOrpaMMHBIM obecniedeHneM — EV 8.

7.4

Hcnons3yercs MHTepHET 11 IOTy4eHHs AOMOTHUTEIBHON HHPOPMALIUHL.

8. METOUYECKHUE YKA3ZAHUSA JJIS1 OBYYAIOIIUXCSA IO OCBOEHUIO JTUCHUIIJIMHBI (MOAYJIS)

ITpunoxenue 8. TexHonornueckas kapra
IIpunoxenue 9. YkazaHus K BEIITOTHEHHUIO KYpPCOBOH pabOTHI
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22.
23.
24.
25.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.
36.

37.

38.

IIpniaoxenne 1

KOHTpOJ’IbHLIe BOIIPOCHI
0 KypcCy «AHaamn3 BPEMCECHHBLIX PSA10B»

BpemenHnoii psin

Yposens psaa

MOMEHTHBIN P

WHTepBanbHbIN psl

OTiMuus MOMEHTHOT'O OT UHTEPBAJIBHOIO Psijia

Psan arpernpoBaHHBIX ITOKa3aTesen

Knaccudukanus BpeMeHHbIX PSAA0B 10 pOpMe NPEACTaBICHUS JAHHbBIX
ObecnieueHue KOPPEKTHOCTU BPEMEHHOTO psJia

CrpykTypa BpeMEHHOIO psia

. Ilpumep ce30HHBIX KojeOaHMi

. Jlar

. ABTOKOppeNsALUs, YEM U3MEPAETCS, KaK PACCUUTHIBACTCS

. ABTOKOppensMoHHas (PyHKITUSI

. BoIsiBieHHE CTPYKTYpBI pslia Uepe3 aBTOKOPPEISLUOHHYIO (QYHKIUIO
. MakcumanbHbIi HOpsSA0K KO3 ulieHTa aBTOKOPPEIIIUN

. Koppenorpamma

. @uiIbTpanys BpEMEHHOIO psja

. MeTozp! BEIpaBHUBAaHUS yPOBHEN psla

. CyTb M€TO/A CKOJB3ALIETO CPEAHETO

. CyTb MeTO/a SKCIIOHEHIIMAIBHOTO CTIIaKUBAHUS

. Paznuune Mexy METOJOM CKOJIB3SIIETO CPEAHETO U METOIOM HKCIIOHEHIIUAIBLHOTO

CTUIaKUBaHUS
KoneuHnas pa3HOCTH TIEPBOTO MOPSIKA

Koneunas pazHuiza BTOporo mopsijika

AJTOpUTM ONpeIeNICHUsI BUJIa TPEH/1a HA OCHOBE KOHEYHBIX Pa3HOCTEMN

Henuneitnbie TpeHAbI

CTpyKTypHBINA CABUT

I'unoresa, rectupyemas trectom Yoy

O6nacte npuMeHeHus tecta Yoy

CyTb Tecta Yoy

CTanmoHapHOCTb psAia

AR - Mozenb

MA — mozens

Teopema Bonbaa

ARMA — mozemn

Crioco0bl 00HApY>KEeHHE HECTAIIMOHAPHOCTH

Kak Bezer cebst koppenmorpaMma aBTOKOPPEISIIMOHHON (GYHKIIUN IS CTAIIHOHAPHOTO
nporecca

Kak Benet ceds koppenorpaMmma 4aCTHOM aBTOKOPPEIISITMOHHON (DYHKITUH JIJIsT

HECTAIlMOHAPHOTO TpoIecca
ARIMA — monenn



39.
40.
41.
42.
43.
44,
45.
46.
47.

48.
49.

Otnnune ARMA ot ARIMA

Heo0xoanMoe n 10cTaToyHOE YCIOBUE CTAIIHOHAPHOCTH

ARIMA(0,0,0)

ARIMA(1,0,0)

ARIMA(0,0,1)

Hpyroe Ha3zanue tecra DF

Kakyto runoresy tectupyet tect DF

KounTterpanusi BpeMEHHBIX psI0B

KounHrerpanus — 310 siBJI€HUE KPaTKOCPOUHOI'O MU JTOITOCPOYHOTO BPEMEHHOIO
nepuoja’?

Korna mexy 1ByMsi BpEMEHHBIMU PAJIaMU CYLIECTBYET KOMHTETpauus?
KounTerpupoBansl 11 J1Ba psia nopsaka uarerpanuu 1(1) ecnu ux nuHeiHas
KOMOWHaIUS Takke naet psia nmopsaka [(1)?



IIpuniaoxenne 2

IIpumepHbIe TEMBI KYpCOBBIX padoT
N0 Kypcy «AHAJIN3 BPeMEHHBIX PSAA0B»

KypcoBas pabGoTa sBisieTcss poAOHKEHUEM pabOThl HaJl psiaMu, KOTOPbIMH M0JIb30BAJIUCH

CTYJIEHTBI B IIPOLIECCE U3YUEHUS Kypca «AHAIN3 BPEMEHHBIX PSAIOB)»

B cooTBeTcTBUU C BBIIEOOO03HAYEHHOM JIOTUKOM, TEMbI KypCOBBIX pa0dOT OyyT Ha3bIBaThCS:

«AHanu3, MOJEIUPOBAHUE U IPOrHO3UPOBAHUS MPOU3BOJCTBA . . . B Kbiproizckoit PecriyOunke

3a nepuoxa 2004-2024 rr.» Ilpenmer moaenupoBanus npeacrasieH B Taonwuie 1.

Hampumep, nns Bapuanta Nel - «AHann3, MOJEIMPOBAHKUE U IPOTHO3UPOBAHUS TPOU3BOICTBA

TKaHel Bcex BUIOB B Kbipreickoit Pecyonuke 3a mepuon 2004-2024 rr.»

Tabmuna 1. ITpousBoacTBo npombinuieHHoM npoaykuuu B KP 3a 2004-2024 rr.

NoeNe .
Bapuanta IIpou3BOACTBO MPOMBIIILJIEHHOH MPOAYKIUH
1 VYTr01bp KaMEHHBIN U TUTHUT
2 Msico u uIeBbie CyOnpPOIyKThl KPYITHOTO POTAaTOro CKOTa
3 Msico u nuIIeBbIe CYONPOAYKTHI JIOMAIITHEH MTHUITBI
4 Konbacusie n3nenus
5 Coku ppyKTOBBIC 1 OBOIIIHBIC
6 ®DpyKTHI, OBOIIU U TPUOBI, IepepaOd0TaHHBIE 1 KOHCEPBUPOBAHHBIC
7 Macno pacTuTenpHOe
8 Maciio caIuBOYHOE BCEX BUIOB
9 Moitoko, 00pab0TaHHOE KHUIKOE
10 ChIpbl BceX TUIOB
11 Myka 13 3epHOBBIX KYJIbTYP
12 Xneb cBeXui
13 TopTel, U3 KOHIUTEPCKHUE W MTUPOIKHBIC
Cyxapu ¥ IeueHbe, U3/IeUs KOHIUTEPCKUE H TTUPOXKHBIC JUTUTSIIEHOTO
14 XpaHEeHUs
15 Caxap
16 MakapoHsl, JIaniia, KYCKyC W U3JIeHsl MyYHbBIC aHAJIOTUYHBIE
17 Konbsx
18 Bonxka
19 Buno tuna "Illamnanckoe"
20 ITuBo
Bojsr MuHepansHbIe U Ta3UPOBAHHBIC, HETIO ICIANIICHHBIC U
21 HeapoOMaTU3UPOBAHHBIC
22 Tabak dhepMeHTHPOBAHHBIN
23 CurapeTsl, cojepikaniue Tabak, WM CMeCH Tabaka ¢ 3aMEHUTEISIMU TabaKa
24 Tkanu Bcex BUIOB
25 KosxranmanrepuitHbie n3nenus
26 O06yBb
27 Kuaurn, 6ponttopsl, JUCTOBKM M MaTepUAJIbl IEUATHHIC AaHAJIOTHYHBIC, Ha




NeNe

IIpou3BoACTBO NPOMBINLIEHHON NPOAYKIHH

BapHaHTa
OTJICTBHBIX JTUCTAX
28 [TpenapaTsl hapmanieBTHICCKHE
29 EMKOCTH JIUIsl HAMUTKOB ¥ IPOAYKTOB MUIIIECBBIX U3 CTEKJIA
30 Kupnuun 1 6J10KH CTPOUTEIbHBIE HEOTHEYIOPHBIE
31 IlemeHT
32 W3BecTh
33 beToH ToBapHbIi
Iudep roppupoBaHHBIH, JTUCTHI, TAHEIH, INTATKA U U3CINS aHAIOTHIHBIC U3
34 acOoIeMeHTa
35 JIucToBOE CTEKIIO
36 Buiiku 1 po3eTKH MITETCeNbHBIC U annaparypa mpoyas Ui OTKIIOYESHUS
37 JlaMIIBI 2JIEKTpUYECKHE
38 MebGenb
39 DIIEKTPOIHEPTUS
40 TemoBast sHEpTUS




IIpuniaoxenne 3

3ananus A5 JJaOOPATOPHBIX U JOMALIHUX padoT
M0 KYpPCY «AHAJIU3 BPeMEHHbIX PS/I0B)

JlaGoparopnas /J{omamnsist padora Ne 1

Bujabl BpeMeHHBIX psiioB u rpaduku B EV

Ucnonb3ys nanasie HCK KP o o0beMy NpOMBIIITIEHHOTO U CEJIbCKOXO035IICTBEHHOT'O
npousBozcTBa 3a 2005-2025 rr.:
1) CdopmupoBats B 31ekrpoHHOi Tadmuue EXEL psn kBapTalbHBIX M €KEMECSIUHBIX
JTaHHBIX 110 BBIOPAHHOMY BM]ly IPOU3BOJICTBA.
2) JlaHHble pa3MeCcTUTh Ha pa3HbIX JucTax. Jluctel moamucars. Dail Ha3BaTh:
@amwinsa_BUJ IPOU3BOACTBA IIEPUOJ
3) Ilepenectu nanubie B Eviews Ha 2 mucra. Jluctel moanucars. daiin Ha3BaTh Tak e,
kak u aiin EXEL.
JHanbHeiimas paborta npou3BoauTcs B Eviews.
1) [nst KaxI0ro psifa MOCTPOUTh rpaduK ¢ HOIHBIM 0hOPMIICHHEM.
2) 3Hatb Olpe/eICHUE MEPEKPECTHBIX U BPEMEHHBIX PSJ/IOB.
YMets co3naBaTh (aiin BpeMeHHBIX paoB B EViews u 3anocuth nanubie n3 EXEL:
1) Yepes 6ydep oOMeHa

2) UYepe3 UMIIOPT JaHHBIX.

JlabopaTopHnas /[lomamnsiss padora Ne 2
Tpancpopmanusi BptMeHHBbIX psijioB B EV

1) Omnwmcath B TETpau MOIPOOHBIN aITOPUTM UMIIOPTA JTAHHBIX.

Omuem ¢ \Word

2) 3amumcaTh B TeTpaau/ordere B o0IIeM Buae (GOpPMyIIBI pacueTa I psAfa ypOBHEH
Buaa: X1, X2, X3, ... Xt.

a. IIpupocra 6azucHOro

b. Tlpupocra nemnnoro

c. Temmnos pocta 6azucHOrO

d. TemmoB pocTa IEMHOTO

e. TemnoB npupocTa 6a3UCHOTO
f. TemrmoB mpupocTa HEemHOro

g. norapudm ypoBHS.



3) IlomoOpatk u 3ammcaTh B TeTpaau/oTyeTe noaxojsaimue GpyHkuuu B EV
4) TlocTpouTh psisibl BCEX OTHOCHTEIILHBIX TIOKa3aTeNeH
5) Iloctpouth rpaduku BCEX PSIIOB
* I'pagpuxku cmpoums ¢ noanvim ogpopmnenuem
6) M3yuuTh M ommcaTh B TETPaH/OTYETa BO3MOXKHOCTH MeHIo Transformation oxna
cepuu (Default)

7) Tloctpoutsh rpaduku BCex psaoB, TeHepupyeMbIx MeHio Transformation

[MpencraButs otuer B Word
a. 3amaua

b. Pacyersl, rpaduku, KOMMEHTAPUN

JladopaTopnas /lomamuss padora Ne 3
Koppesgorpamma

Ucnonwzys nanasie HCK KP:

4) Tloctpouth rpaduK MO KBAPTAIbHBIM JAaHHBIM. BBIIBHHYTH THIOTE3Y O CTPYKTYpE
psaa.

5) TMoctpouth KOppenorpaMmy. BeIIBHHYTH THIIOTE3Y O CTPYKTYpE psija.

6) Ecnm xoppenorpamMma TOKa3blBa€T HAIWYKME JMHEHHOTO TpPEH/Ia, TO OLCHHUTH
ypaBHeHue @trend c. OnucaTh ero KauecTBo, NPeACTaBUTh rpauKu

7) TlocTpouTb psii KOHEYHBIX pa3HocTel 2 mopsaka. [IpoaHann3npoBarh UX Ha MPEIMET
MOJIMHOMMAJIBHOTO TPEHAA 2 MOpsI/IKa.

8) IlpencraBuTh OTUET

9) B oruer BKIOUATH, ThaBy o cratuctuke Jlionra-bokca u o gacTHOM

ABTOKOPPEISAIIUOHHON (YHKIIHH.
JladopaTopnasi /lomamusisa padora Ne 4

Koppeaorpammsl TpeHioB

CrenepupoBath eXeKBapTaJIbHblE BpeMEHHBIE psiibl 3a 10 ieTHUi nepuon
1. JluneiHbli TpeHA + cIyd. KOMIIOHEHTa

KBangpaTuuHselii TpeHA + Cilyd. KOMIIOHEHTA

2

3. Jlorapudmuueckuii TpeH + ciayd. KOMIIOHEHTa
4. DKCIOHEHIMAIBHBIM TPEH]T + CIIy4.KOMIIOHETHTA
5

[TocTpouTh KOppEIOrpaMmbl



Ornucath TUNOTE3Y O CTPYKTYpPE psiia MO KAKI0M Koppeaorpamme
[TocTpouTh TpEHIBI B COOTBETCTBUU C TMIIOTE301 MO KOPpEIorpaMMam

O1IeHUTh Ka4E€CTBO MOJTYUYECHHBIX YPaBHEHUH

© © N o

C,Z[e.]'[aTB BBIBOJIbI O TOYHOCTHU I'MIIOTE3bI 11O KOPPEJIOTrpaMMEe

JladopaTopnasi /lomamusisa padora Ne 5
Tect Yoy
[To xBapTaIbHBIM JAHHBIM:

[TocTpouts rpaduk BpeMEHHOTO psifa

[TocTpouts ypaBHEHHE TpeH/a HAa Bcel BEIOOpKE

Crenatp MpearnoyoKeHus 0 CTPYKTYPHBIX CIIBUrax

IIposectu Tect Yoy

[TocTpouTh TpeHIBI HA EPUOAX MEKIY TOUKAMU CTPYKTYPHBIX CIBUIOB.

JlaTh s5KOHOMHUYECKOE OOBSICHEHHE.

Co3znate nokymMmeHT MSWord, B KOTOpOM OINUCHIBAIOTCS BCE LIard UCCIEIOBAHUS
BPEMEHHOI'0 Psijia Ha CTaOUIBLHOCTh

NoabkowhE

MeToanuyeckue peKOMeH AU

I[J'I}I KOPPECKTHOT'O MPOBCACHUSA TCCTA HCOGXOI[I/IMO, YTOOBI KOJIMUYECTBO Ha6HIOHeHHﬁ B KaXXJ10M
M3 BBIACICHHBIX IICPHUOJ0OB BPEMCHHOIO psaa OBLIO JOCTAaTOYHBIM.

Uro6sr B EViews mpoBectu Tect Yoy HAa HajJuMyHe CTPYKTYPHOH CTa0WJIBLHOCTH, B OKHE
OIICHEHHOTO YPaBHEHHS PErpecCHH HEOOXOIMMO BOCIOJIB30BaThCsA omiusMu View/Stability
Diagnostics/Chow Breakpoint Test....

B pesynbrare oTkpbiBaeTcs quanoroBoe MUHH-0KkHO Chow Tests (Tectsl Hoy), B KOTOPOM HYKHO
yKa3aTh KOHKPETHOE Bpems (Wi Heckonbko, Hampumep 2005¢1), korma mpoM30IILIO0
MpPEeANnoIaraéMoe CTpyKTypHOE U3MEHEHHE.

ITocne memuka Ha kHomke OK, B MmuHu-okHe Chow Tests IMOSBUTCS BBIBOA MAaHHBIX II0
pesyiabTataM TectupoBaHus. Ecimu ypoBuu 3uaummoctu (Probability) kak F-xpurtepus (F-
statistic), tak um LR-crarucrukm (Log likelihood ratio — coortHomeHuss jg0OrapugmoB
MpaBJONo00Ms) OKa3aJuCh MEHBIIE KPUTHYECKOro 3HaueHus, paBHoro 0,05, To HyneBas
TUIOTE3a 0 HATMYUU CTPYKTYPHOU CTaOMIBHOCTH BO BCEM BPEMEHHOM Psifie OTBEPraeTcs.

JlabopaTropuasi/Iomamnssa Ne 6

Cranuonapnocts 1

CrenepupyiiTe cienyromue ciyJaiabie mporecchl: (Bee psasl BpeMeHHbIe, conepkar mo 36

HaOIOZICHUH, BUI, HAYaJI0 U KOHEIl HaOII0IeHUH — 3a7aTh CAMOCTOSATEIILHO)



a > DN

wn=nrnd — Genbrit mym, Y1=3, Y2=1.

v

v

ABTOperpeccur NepBoOro NopsaKa:
e yl=a0+al*yl(-1)+wn
o y2=a0+a2*y2(-1)+wn,

y3 - aBTOPErpecCHI0 BTOPOTo MOPSI/IKA;

al, a2 —KOHCTaHTHI, CJIeAyeT BHIOpATh TaK, YTOOBI CTEHEPUPOBAHHBIE CIy4yaiiHbIe IPOLECCHI

OKa3aJIuCh CTAlUOHAPHBIMHU.

st ciyvaitHeix mpoiieccoB WN, Y1-y3, mocTpoiTe KOpelsiorpaMMBl.

[TocTpoiite rpadMKu TaHHBIX CITy4aifHBIX MTPOILECCOB.

Crenaiite BbIBOJIbI, SIBJISIIOTCA JIM PAbI CTALIMOHAPHBIMU I10 KOPpEIOorpaMMe U Mo rpaduKam.

[TpencraBbre otuer B Word ¢ moapoOHBIM OITMCAHHEM BCEX JCHCTBHM U 3aKIFOUCHHIA.

JlaGopaTtopHas u foMmamHss 7

CranuoHapHoCTb 2

1.

[ToAroTOBUTH aHATTUTUYECKYFO 3aMMCKY 110 JOKa3aTeIbCTBY CTALIMOHAPHOCTH WU
HecTalnroHapHocTH BpeMeHHOro psina AR(1) ¢ koapduumentamu XKoomapra.

Crnenyer Bocnoib3oBaThesl yueOHUKOM Jloyreptu « BBeieHre B 3JKOHOMETPUKY», CTp.

389.

3amucka gopkHa 0bITh oopmitena B Word u Equation

Jla6opaTopuasi/[JomannHsisi Ne8

Tect Iuku-®ysuiepa

CrenepupyiiTe ciaeayoIIne ciydaiHble mpoiecchl: (Bce psasl BpeMeHHbIC, copepkaT 1o 72

Ha6J'IIOI[CHI/I${, BUJ, HA4YAaJI0 U KOHECI Ha6HIO,[[CHI/II>'I — 3aJ1aTb C&MOCTOHTCJ’IBHO)

v
v
v
v

rw=rw(-1)+nrnd
rwl=rw(-2)+nrnd
rw2=1+rw+nrnd
rw3=-1+0,5*@trend+rw+nrnd.

Cozpaiite rpynny RW, cocTosiityro U3 3TUX Clly4aiiHbIX ITPOLIECCOB.

CpaBaute rpaduyeckie CBOMCTBa CIIydaifHBIX POIIECCOB, 0Opa3yronmx rpymmy RW.

Ucnone3ys tect Jukku-dyimepa, npoBepbTe TUNOTE3Y O HAIMYUU E€IUHUYHOTO KOPHS IS

BCEX CJIy‘I&fIHBIX mponeccoB.



6. Ecnu psasl HecTallMOHAPHBI, TO KAK MOYKHO IPUBECTH K CTAIIMOHAPHOMY?

5. TloapoGHeriii otuet B aiie Word.

Jlaboparopuas/JAomamnsis Ne9

ARIMA moaenn

1. Bszarts cBoit psan (Hannsie HCK, kBapTayibHbIi)

2. Tloctpouts rpaduk ¢ odpopmieHuEM

3. Ecnu ectb TOukH nepesiomMa, TO B3ATh OJIMH CTaOWIbHBIN niepuoa. OnucaTh ero

4. Vcnonn3ys tect ukku-dDysiepa, IPOBEPUTH TUIIOTE3Y O HATUYUHU EAMHUYHOTO KOPHS
JUTSE Bcex cirydaeB (0e3 BCero, ¢ KOHCTaHTOM, C TPEH/IOM M KOHCTAHTOM).

5. Omnpenenuts pan B repmuHax ARIMA

6. CnenaTh IporHo3 Ha 4 TOYKHU BIIEpE/.

Jdomamnsst

[ToBTOPUTH pabOTY HA EKEMECTUYHBIX JAaHHBIX
Otuer oOuIMii, B CPaBHEHHH.

JlabopaTopnas 10

KouHTerpanusi BpeMeHHbIX PSI/10B

1. TIpoBepsieTcs MOPSAIOK HHTETPALMU UCXOAHBIX PSAAOB (OH JOMKEH OBITH PaBeH
I(1)) Ha ocHoBe Tecta uku-®ynepa.

2. BbIICHHB, 9TO PsIIbI HIMEIOT MTOPsIOK MHTErpamu (1), ctpouM perpeccuro
KOWHTETpaIyH.
Y t=Ao+A1Xt+Ut

3. Beimemnsiem ocTaTku.

4. AHanmu3upyeM psiji OCTaTKOB, Ha MPEAMET €r0 CTAIMOHAPHOCTH, €CJIA OH

CTallMOHApPCH, TO UMCCT MECTO KOMHTETpAalW ABYX PAIOB.

HpOBCpI/ITL HUMECT JI1 MECTO NOJITOBPEMCHHAA 3aBUCHUMOCTD MCKY pPAJaMH 10X04da U

notpebaenus B CIIA ¢ 1960 o 1991 rr.

Joxon [ToTpebaeHue

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
Jomamnsis

[TpoananmuzupoBats psaabl rocpacxonaos u BBIT B KP ¢ 2003 mo 2023 rr.
Hannsie: HCK KP nnn HBKP

JlabGoparopuas 12
Moaenb KOppeKnuy OImmndoK

ITo marHBIM TabOpaTopHOM padoThl 12 (moxoxa u motpedbaenue B CHIA ¢ 1960 mo 1991 rr.):
1. Co3znate psizibl IPUPOCTOB
2. TlocTtpouTh MOJIENH 3aBUCUMOCTH MPUPOCTA TTOTPEOICHHS OT IPUPOCTA TOXOJIOB.
3. Bocnonb3oBaBIINCh KOUHTETPATMOHHBIM COOTHOIIEHUEM, OLIEHUTh MO/JIEb KOPPEKIHH
OIINOOK.

14 q
AYt = Z al'AYt—i + Z ﬁiAXt—i - Y(Yt—1 -—a— ﬁxt—l) + &t

i=1 i=0
4. Tlo oGeuM MOJENSIM MONTYYHUTh IPOrHO3 HA 1992 rT.



5. Ouenuts orinuune B %.

Jomamnss padora

AHaJIOrn4HO 1a00PaTOPHOM BBIOIHUTH PACUETHI:
1. BBII u rocpacxomsl

2. Csoti psg u BBIT



IIpunaoxenne 4

IIpumepHBIe TEMBbI AHATUTHYECKUX 3AMUCOK
N0 Kypcy «AHAJIN3 BPeMEHHBIX PSI0B»

Kakaplil CTyJ€HT TOTOBUT KaX1yl0 aHAJIUTUYECKYIO 3aIIUCKY
e BpeMeHHBbIE psi/ibl arperupOBaHHBIX IEPEMEHHBIX. VIHIEKCHI.
e Jlunamuka pocra HacesneHus U BBII crpan mupa no nanusim Bb
e MeTob! CriaXUBaHUs BPEMEHHBIX PSIIOB U UX IIPUMEHEHUs Ha naHHbIX 10 BBII Bb
e HenuneiiHble aHAIMTUYECKUE TPEH B
e Pacnpenenenue u tect @uiepa
e AHaIUTHYECKHE METOJIbI BBISBICHUS HECTALIMOHAPHOCTH BPEMEHHBIX psA0B. [1o
UH/IMBUIYJIBHBIM PsijIaM CO CTEHEPUPOBAHHBIMH KOA(PUIIMEHTAMU
e Tecrt Unrna-I"penxepa
e JloxHas Koppeysuus

e Pacnpenenenunelie naru



IIpunoxenne S

TecThl IO KYpCYy
«AHAJIM3 BPEMEHHBbIX PSAA0B»

Bormpoc Ne 1
HermocpencTBeHHO U3MEPHUB XapaKTEPUCTHKN 00BEKTA Yepe3 ONpeiesICHHbIC IPOMEXYTKH
BpeMeHH (POPMHUPYIOT MOCIEIOBATEINBHOCTS ...

1. TpeH10BBIX 3HAYEHUI

2. 3HAYEHHUI CE30HHBIX KOJICOaHUI

3. YPOBHeii BpeMeHHOI0 psijia

4. k03P PHUIMEHTOB aBTOKOPPEISAIIH

Bompoc Ne 2
XpoHosoruyeckas rmociie0BaTeIbHOCTh 3HAYEHUI MPU3HAKA, XapaKTePU3YIOIIET0 COCTOSHUE
JTAaHHOTO 00BEKTAa, HAa3bIBAETCA ...

1. KOppeNSILIMOHHBIM MOJIEM

2. aBTOKOPPEJILMOHHON (DyHKIMEH

3. BpeMeHHbIM PSA0M

4. cmyyaiiHOW BBIOOPKOM

Bompoc Ne 3.
3Ha4yeHue M0Ka3aTells B ONpeIeIeHHbIi MOMEHT BPEMEHHU Ha3bIBACTCS
1. Meguanoi
2. nucriepcuen
3. ypOBHEM BPEMEHHOI0 psijia
4. cpeAHUM 3HAYEHHUEM

Bomnpoc Ne 4.
B npouiecce hopMupoBanus ypoBHEH BPEMEHHOTO psijia BCET1a y4acTBYET
1. ce3oHHOCTH
2. HUKINYHOCTh
3. cay4yaiiHasi KOMIIOHEHTA
4. TpeHn

Bompoc Ne 5.
[Tox BpeMEHHBIM PSIOM TTOHUMAETCS TOCIEA0BATEIbHOCTh HAOMIOCHUH HEKOTOPOTO TTPU3HAKA
Y,

1. KOTOpBII HE U3MEHSETCS C TEYEHUEM BPEMEHH

2. KOTOPBIH 3aBUCHUT OT MPU3HAKA X, U3MEHSIONIETOCs C TEUSHUEM BPEMEHU

3. 3HaYeHUs KOTOPOro yNnopsii04eHbl BO BpeMeHH!

4. 3HaYeHUs1 KOTOPOTO HE YIOPSAI0UEHBI BO BpEMEHU

Bompoc Ne 6
YpoBHEM BpeMEHHOTO psiia SABISETCS ...
1. COBOKYNTHOCTb 3HAUE€HUI BPEMEHHOTI'O psizia
2. 3HaYE€HUE KOHKPETHOTO MOMEHTA BPEMEHH
3. 3HaYeHHe BPEMEHHOI0 Psi/ia B KOHKPETHBIH MOMEHT (Tepruoj) BpeMeHH!
4. cpeHee 3HaYEHUE BPEMEHHOTO psia

Bomnpoc Ne 7



B dopmupoBanum ypoBHeii 11000T0 BpEMEHHOTO psijia BCET/Aa MPUCYTCTBYIOT. ..
1. daxTopsl, hopMupyIOLTHE TEHACHITUIO Psaa
2. TUHEeHHbIE PaKTOPbI
3. cay4aiiHbie (pakTOpPbI
4. paxTopsl, hopMUpYyIOLIUE UKITHYECKHUE KOIeOaHUs psa

Bompoc Ne 8
OTtaenpHBbIC 3HAUEHUSI IKOHOMUYECKON XapaKTePUCTUKU 00bEKTa, MTOJIyYCHHBIE B
110CJIE0BATEIbHBIE MOMEHTBI UJIU IEPUOJIbI BPEMEHH, Ha3bIBAOTCH ...

1. MHOKECTBEHHOM perpeccueit

2. BapHAIIMOHHBIM PSIOM

3. YPOBHSIMHM BPeMEHHOI'0 psijia

4. aBTOKOPPEJISLMOHHON (DyHKIMEH

Bormpoc Ne 9
COBOKYNHOCTB HEPETYJISPHBIX (DAKTOPOB, HE MOJAAIOIINECS YUETy U PETUCTPALIUU, HO
OKa3bIBAIOIINX BO3JEHCTBUE HA (DOPMHUPOBAHKE 3HAUCHUI BPEMEHHOTO Psijia, HAa3bIBACTCH ...
1. TpenioM
2. Ce30HHBIMH KOJICOaHUSIMU
3. ciay4yailHBIMM KOJIe0aHUSMHU
4. nuHeHOH perpeccueit

Bormpoc Ne 10
Ecnu BpemeHHOH psiji IpeACTaBIICH B BUJIE CYMMbI COOTBETCTBYIOIIMX KOMIIOHEHT, TO
MOJIy4YeHHasi MOJIe]Ib HOCUT Ha3BaHHUE. ..

1. MyJIbTUTIIIMKATUBHOM

2. 00001IeHHOM

3. aaauTHBHOM

4. KOMIIOHCHTHOM

Bompoc Ne 11
Mozens BpeMEHHOr0 psifia Mpenoaraer ...
1. npeHeOpekeHNe BpEMEHHBIMU XapaKTePUCTUKAMU psiia
2. OTCYTCTBHE NEPUOIMHOCTH MOMEHTOB (TIEpHOJIOB) BPEMEHH, B TEUEHUH KOTOPBIX
paccMaTpuBaeTCs OBEIEHNE SIKOHOMUYECKOTO MTOKA3aTeNs
3. HE3aBHCUMOCTh 3HAUEHUN IKOHOMUYECKOTO MOKa3aTessi OT BpEMEHH
4. 3aBUCMMOCTb 3HA4YCHUI IKOHOMHUYECKOI0 ITOKAa3aTeJ/isi 0T BpeMEeHH!

Bompoc Ne 12
Mojienu, moCTpOCHHbBIE HA OCHOBE JaHHbBIX, XapaKTEPU3YIOIINX OBEIEHUE UCCIEAYEMOTO
00BeKTa 3a Psi/i MOCIe0BaTeILHBIX MOMEHTOB BPEMEHH, HA3bIBAOTCH. ..

1. Moe/IsSiMH BpeMEHHBIX PsSi/I0OB

2. cucTeMaMu OJIHOBPEMEHHBIX YpaBHEHUN

3. IEpUOANYECKUMHU MOJEISIMHU

4. nocnegoBaTeIbHBIMUA MOJEIISIMU

Bompoc Ne 13
BpeMeHHBIM psiIOM Ha3bIBAIOT ...
1. ynopsiioueHHbIe BO BpeMEeHHU 3HAYEHUS MIOKA3aTeJs
2. BpP€MEHHO CO3/ITaHHBIN HA0Op JaHHBIX
3. H360p HIO6I>IX OKOHOMUWYCCKUX NJAHHBIX HJIS UCCICIOBAHUS
4. pAll JaHHBIX, TTOJYYCHHBIA PACYCTHBIM ITyTEM 32 KOPOTKOE BpeMsI



Bomnpoc Ne 14

[lox narom noapaszymeBaeTcs YUCIIO. ..
1. ypoBHEI HCXOTHOTO BPEMEHHOTO psifia
2. map 3Ha4eHUH, 0 KOTOPBIM PAaCCUUTHIBACTCS KOAPPHUIIMEHT aBTOKOPPEISLUN
3. Nepuoa0B, M0 KOTOPHIM pPacCUUTHIBAETCA KOAPPUUMEHT ABTOKOPP eI
4. BpeMEHHBIX PSJIOB, 10 KOTOPBIM OCYIIECTBISETCS pacdeT KoddduimrenTa
ABTOKOPPEISALUU

Bomnpoc Ne 15
Koppenorpammoit siBiisercs
1. rpaduveckoe 0TOOpaKeHUE PErpPecCUOHHON QYHKIIUN
2. polLece IKCIEPUMEHTAIBHOIO HAX0XK/I€HNS 3HAYEHUI aBTOKOPPEISLMOHHON
byHKIII
3. rpa¢guyeckoe 0TOOpakeHNe ABTOKOPPEISAHOHHON GyHKIMH
4. aHaTUTUYECKOE BBIPAXKEHUE JJI1 aBTOKOPPENLIUOHHON (DYHKIIUU

Bomnpoc Ne 16
Bricokoe 3HaueHne ko3P PUIIMCHTa aBTOKOPPEISALUKE TOpsiaKa L [uis ypoBHEW BPEMEHHOI'O
psia CBUJIETENIBCTBYET O TOM, UTO HCCIEAYEMBIH psifl COACPKUT (MIOMUMO TEHICHIIUN) ...
BapuanTts! orBeToB. Koi1-BO npaBuiibHBIX OTBETOB - 1

1. TOBKO Clly4aliHYI0 KOMIIOHEHTY

2. HEIMHEUHBIN TPEH]T

3. KoJ1e0aHusl ¢ mepuoaoM L

4. ApKO BBIpa)KEHHBII TPEH]

Bompoc Ne 17
ABTOKOppesIiIMel ypoBHEN BPEMEHHOTO psiJia Ha3bIBA€TCS 3aBUCUMOCTD ...
1. nucniepcuy NOCIE10BATENBHBIX U IPEABITYIINX YPOBHEN Psiia OT BpEMEHHU
2. MaTeMaTUYECKUX OXKUJAHUN YPOBHEHN psifia OT BPEMEHH
3. MexKay MOC/1e10BaTeIbHBIMH U NPeAbI1YIIMMH YPOBHSIMH psiia
4. MaTeMaTUYECKNX OKUJAHUI MTOCIIEI0BATEIbHBIX U MPEABIAYIINX YPOBHEN psija

Bormpoc Ne 18
Ha ocHoBe aHanu3a BpeMEHHOTO psifia MOCTPOEHa Cileayromas Tabauma

JjIar 1 2 3 4 5 6 7
koa(purmeHT
ABTOKOPPEIISIINU 0,03 -0,5 0,48 0,97 0,1 -0,35 0,23

Ilepnon ce30HHBIX KoeOaHUi paBeH
1.2

2.9
3.4
4.8

Bompoc Ne 19
Koppenorpammoii siBnsieres ...
1. rpadmueckoe oToOpakeHUE PerpecCHOHHON (QYHKITHH
2. mporecc 3KCIEPUMEHTATFHOTO HAX0KACHUS 3HAUCHUH aBTOKOPPEISIINOHHOM

byHKITIN
3. rpadpuyeckoe oTo0paxkeHHe ABTOKOPPEJISAIUOHHOH QyHKINH



4. aHATUTHYECKOE BBIPAKEHUE I aBTOKOPPEJIILIMOHHON (DYyHKIMU

Bompoc Ne 20

3HaueHne K03 PUIKEHTA aBTOKOPPEISIIMN BTOPOTO HOPSIKA XapaKTEPU3YeT CBA3b MEXKIY ...
1. NCXOOHBIMU YPOBHSIMHU M YPOBHSMH BTOPOI'O BPEMEHHOTI'O psizia
2. ByMsl BpPEMEHHBIMH psiIaMH
3. HCXOAHBIMU YPOBHSIMM M YPOBHSIMH 3TOI0 Ke Psi/ia, CABMHYTHIMU HA 2 MOMEHTA
BpeMeHH
4. NCXOHBIMU YPOBHSIMU U YPOBHSIMM JPYIOro psijia, CABUHYTBIMU HA 2 MOMEHTA
BPEMECHH

Bomnpoc Ne 21
ABTOKOppeIIsIIel ypOBHEH BPEMEHHOTO psifia Ha3bIBAIOT KOPPEISIITUOHHYIO 3aBUCUMOCTD
MEXIy
1. 3HAYEHUSIMU €TI0 OCTAaTKOB
2. HaO0TaeMBbIMU U PACYETHBIMU 3HAYEHHUSIMH UCCIIEyEMOT0 BPEMEHHOTO MTOKa3aTess
3. YPOBHSAIMH HCXOIHOTO BPEMEHHOI0 PSiia M YPOBHAMHU 3TOr0 Psiia, CABUHYTHIMH
HA O/IMH MJIH HECKOJILKO MEePHOI0B BpeMeHH!
4. ero TPEeHI0BOM U CE30HHOM KOMIIOHEHTAMH

Bompoc Ne 22
Ecnu HYM 0J1MH 13 BBIUMCIIEHHBIX KOG GUIIMEHTOB JUHEHHON aBTOKOPPEIALUY YPOBHEH psijia He
OKa3aJICs 3HAYMMBIM, PsiJl HE COIEPHKMUT ...
1. nuKIIMYecKkux KojaeOaHui, ero ypoBeHb OnpeAesseTcs TOIbKO TPEHA0BBIMU
IIOKA3aTEJSIMU U CIIy4allHOM KOMIIOHEHTOU
2. ciy4aiiHOM KOMITOHEHTBI, €r0 YPOBEHb ONPENEAETCS TOJIBKO TEHICHIIMEN U
UUKIMYECKUMH KOJIeOaHUSIMU
3. IMHEHHON TeHACHIUH U HMKINYECKUX KOJ1e0aHuil, ero ypoBeHb OIpeleIaeTCs
TOJIBKO C1y4ailHOH KOMIIOHEHTOM
4. TEeHJEHIIMU, €T0 YPOBEHb ONPEIEISIETCS TOJBKO UKINUYECKUMHU KOJIeOaHUusIMU U
CIIy4ailHOM KOMIIOHEHTOMN

Bormpoc Ne 23
CTpyKTypy BPEMEHHOIO Psiia MOKHO BBISIBUTH Ha OCHOBE
1. nmaroBoii mepeMeHHOM
2. xodhdunmenrta gerepMuHAIIANA
3. KoppeJorpaMmbl
4. nucriepcuM OCTaTKOB

Bormpoc Ne 24
ABTOKOppeNSIIIMOHHAs (PYHKITHS MOXKET CITY>KUTh JJIs1 BBISIBICHUS BO BPEMEHHOM PsTy HaTUYUS
WJIM OTCYTCTBUS CJIETYIOIINUX COCTABIISIFOIIMX:

1. Tpenna

2. Clly4yaliHOW KOMITOHEHTHI

3. IUCIIEpCUU OCTATKOB

4. pUKTUBHON NTEpeMEeHHOMN

Bomnpoc Ne 25
YKaKUTE CrpaBeUIUBBIE YTBEPHKIEHUSI OTHOCUTEIFHO aBTOKOPPEISIIMOHHON (DYHKIIUN
BPEMEHHOTI'0O psijia.

1. nuneitHas QyHKIHS

2. ABJISIETCS BO3pacTaromniel (yHKIMEH OT ypOBHEH psiaa



3. Bcera ABIsETCS MOHOTOHHO yObIBatomel (hyHKIMeH OT ypoBHEH psaa
4. CJIyKUT JJIs1 BbIABJICHHSA CTPYKTYPbl BPEMEHHOI0 Psiia

Bompoc Ne 26
Ecnu Bo BpeMeHHOM psijie Hanbosee BBICOKUMH 3HaYEHUAMU XapaKTepu3yroTcs Ko3dduuueHt
ABTOKOPPEJISIMH TIEpBOro mopsiaka (i) u koadduiment aBrokoppesuuu (rk , K> 3), To
JIOIyCTUMBIMU SIBJISIFOTCS. BBIBOJBI O TOM, UTO Psifi COACPIKHMT ...
Bapuantsr orBeToB. K0J-BO IPaBUIBHBIX OTBETOB - 2

1. ce30HHYI0 KOMIIOHEHTY M JIMHEHHBII TPeH I

2. TOJBKO CIy4alHYIO KOMIOHEHTY

3. TOJIbKO JTUHEHHBIN TPEH/T

4. CcTpyKTypa psjia HE OIpeeseTCs

Bompoc Ne 27
Ecnu aktopsl BXOASAT B MOZIEIIb KaK CyMMa, TO MO/JIEJIb Ha3bIBACTCH ...
1. cymmapHoii
2. IPpOU3BOJHOM
3. aA AN TUBHOI
4. MyJIbTUILIIMKATUBHOM

Bomnpoc Ne 28
W3BecTHBI 3HaYCHUS aJAUTUBHON MOJEIN BPEMEHHOTO psia: Yt — 3Ha4eHHE YPOBHA psaa, Yt =
30, T —3nauenme Tpenaa, T=15, E — 3HaueHHe KOMIIOHEHTHI CiTy4aiHbIX (pakTopoB E=2.
OIpe/ENINTE 3HAUEHUE CE30HHOW KOMIIOHEHTHI S.

1.5=1
-1
3

N

.S
.5=1
.S=0

Bompoc Ne 29
['unoTe3a 00 aATUTUBHON CTPYKTYPHOH cXeMe B3auMoAeHcTBUS (PakTOpoB, (POPMUPYIOMIUX
YPOBHU BPEMEHHOTI'O Psila, O3HAYAET PABOMEPHOCTbH CIEAYIOLIETO NPEICTABICHHUS ...
1. TpeH1 = ypOBEHb BPEMEHHOTO psiJia + KOHbIOHKTYpPHAs! KOMIIOHEHTA + CE30HHBII
¢akTop + ciayyaiiHas KOMIIOHEHTa
2. ciy4aifHasi KOMIIOHEHTA = TPEH]l + KOHBbIOHKTYpHasi KOMIIOHEHTA + CE30HHbIN (aKkTop
+ ypoBeHb BpEMEHHOT'O psizia
3. ypoBeHb BPEMEHHOI'0 psijia = TPeH/ + KOHBIOHKTYPHAsi KOMIIOHEHTA + Ce30HHbIM
(hakTop + cryyaiiHass KOMIIOHEHTA
4. ypoBeHb BPEMEHHOT'O psijia = CiIy4aiiHas KOMIIOHEHTa — TPEH/1 + KOHBIOHKTYpHas
KOMIIOHEHTa + Ce30HHBIN (haKkTop

Bompoc Ne 30

Y,=T-5 +C +E,
Mojziesb BpeMEHHOTO Psijia, UMEIOIIast CIIETYIONIYIO CrIeIM(UKAIHIO

1 1

%

(rme
5 3 G
— YPOBEHb BPEMEHHOTO psifia, ! — TpeH, ~' — ce30HHAas KOMIIOHEHTa, ' — KOHBIOHKTYpPHAas
KOMIIOHEHTA, E_ cilyyaiiHasi KOMIIOHEHTA), Ha3bIBAETCA ...
1. amgguTUBHOM

2. CMEIIAHHOM
3. MyJIbTHILUTUKATHBHOMN



Bompoc Ne 31
X, TC, 5
[Tycte ! — 3HAYEHUS BpEMEHHOTO psifa, - TPeHA-IUKIMYECKasi KOMIIOHEHTA ATOTO psifa,

B o o .
— CC30HHAaA KOMIIOHCHTA, (- ClIy4arHasd KOMIIOHCHTA. TOFI[a 06H_[I/II/I BUJ MYJIbTUIINIMKATUBHOU
MOZACIIN BPEMCHHOT'O psia MOXHO IMPEACTAaBUTD KakK ...
1. X: :TCI+S§'E:

2 X:ZTCI'SI'FE:
3. Xf :TCj'Sg'E‘g
g4 L =TC ST E

Bompoc Ne 32

HyCTI) X‘t — 3HAYCHUA BPECMCHHOI'O pAZia C KBapTAJIbHBIMHA Ha6JIIOJleHI/15[MI/I, S‘é — aJIuTHUBHAs

=4y =1

CC30HHAA KOMIIOHCHTA, IPpUYCM IJIA IICPBOI'0 KBapTaia roga ¢ !

S, =8, =-6 5 =83=3
, IJIA TPETHETO KBapTaja roja

= S4 =

, AJIL BTOPOIr'0 KBapTaJia

roza . OnpenenuTte OLICHKY CE30HHON

KOMITOHEHTBI JIJIsl Y4eTBEPTOro KBapTaia rojaa 5t

Bapuantst otBeToB. Kon-Bo nmpaBuiIbHBIX OTBETOB - 1
1.4

2.4

3.2

4. -2

Bomnpoc Ne 33

[TocTpoena aguTUBHAS MOJIETTh BPEMEHHOTO psifia, rae Yt — 3HaueHue ypoBHs psna, Yt = 10,

T —3HadeHHe TpeH/a, S — 3HAUCHHE CE30HHOW KOMITOHEHTHI, E — 3HaueHui ciydaiiHon

KOMITOHEHTHI. OnpeieIuTe BapuaHT MPaBIIILHO HAWIEHHBIX 3HAUCHUI KOMIIOHEHT YPOBHS psijia.

BapuanTs! orBeToB. K051-BO IpaBMIIBHBIX OTBETOB - 1
1. T=5,S=2,E=0

5,
3,
7

2,
2,
5

B~ WM
il
U)(_III)U)
rnmrn

=1
=3
=2

Bomnpoc Ne 34
BpemenHoi psii XxapakTepu3yeTcsi HOCTOSHHBIM XapaKTePOM IUKINYECKUX U CE30HHBIX
Kosie0aHul, TOT1a AJISl €T0 OMUCAHUS UCTIONIb3YETCS.

1. MHOXeCcTBEeHHas! HEJTMHEHHAas

2. MyJIbTUTUTUKATUBHAS

3. KJlTaccuyecKasl mapHasi JIMHeHas

4, anauTHBHAA

Bomnpoc Ne 35
[InaBHO MeHsOMIAsICS JETEPMUHUPOBAHHASI KOMIIOHEHTa YPOBHEH BPEMEHHOTO Psijia,
OTMCBIBAIOIIAS YUCTOE BIIUSHHUE JIOITOBPEMEHHBIX (PaKTOPOB, Ha3bIBACTCH ...

1. cmydaifHOM coCTaBJsIONIEH

2. IUKJINYECKOIH COCTaBIIAIOIEN

3. TpeHIOM

4. ce30HHBIM KOJIEOaHHEM

Bonpoc Ne 36



X, S
[Tycte ! — 3HAYCHUsI BpEMEHHOTO Psifia C KBAPTAIbHBIMH HAOIIOACHUAMH, ¢ —

gy =ap =2
MYJbTHIUIMKAaTUBHAA CE30HHAA KOMIIOHCHTA, IIPUYCM IJId IIEPBOr0 KBapTaja roaa d 1 )

5 =5,=3/4 S =87=2
, UL TPEThETO KBapTaja roja :

.S} :.34 = ...

AJIs1 BTOPOro KBapTaja roaa

Onpenenure OLICHKY CE30HHOW KOMITOHEHTBHI JIJIs1 Y€TBEPTOrO KBapTaja rojaa
1.3
2.-19/4
3.19/4
4.1/3
Bormpoc Ne 37

& 5
[Tyctp ¢ — 3HAYCHUS] BPDEMEHHOT'O PsiJia ¢ KBapTalbHBIMU HAOMIOACHUAMHE, ¢ —

My.]'IBTI/IHJ'II/IKaTI/IBHaSI CE30HHAaA KOMIIOHEHTA, anqu 1A BTOpOFO KBapTaJ'Ia roga
S =8, =1/2 S =5;=8

S‘t - S4 =3 . OHpGILGJ’II/ITe OLICHKY CE30HHOM KOMIIOHCHTEI JIJISI IIEPBOTO KBapTajia rojaa
S} =5 1=

BapI/IaHTBI otBeToB. Ko1-BO IIpaBUJIbHBIX OTBETOB - 1

1.12

2.1/12

3.-1/12

4.1

, I TPETHETO KBapTaja roga , AJI1 UETBEPTOIr'O KBapTaJia roaa

Bompoc Ne 38
CrannoHapHOCTh BpEMEHHOTO Psiia 03HAYaeT OTCYTCTBHE ...
1. 3HaueHui ypoBHEH paja
2. HaOJ0/IeHUH MO YPOBHSIM BPEMEHHOTO psja
3. TpeHaa
4. BpeMEHHOW XapaKTepUCTUKHU

Bompoc Ne 39
BpeMeHHO psJ, OTIIMYAIONIMICS OT CTAlMOHAPHOTO Ha HECITyYaiHY 0 COCTaBIISIOIIYTO
(TPEeHIOBYIO WM TIEPUOAMUYECKYIO KOMIIOHEHTY), HAa3bIBAETCH ...
Bapuantsr orBeToB. Kon-BO mpaBHIIBHBIX OTBETOB - 1
1. cTporo craroHapHBIM
2. cnabo CTarMoHapHBIM
3. HeCTallHOHAPHBIM
4. perpecCHOHHBIM

Bomnpoc Ne 40

]_}
3aKOH M3MEHEHHSI HECTAI[MOHAPHOTO BPEMEHHOTO psifia ~ ¢ OIM30K K 3KCIIOHEHIMATLHOMY. JTOT

X
PSII TIPUBOJIATCS K CTAIIHOHAPHOMY TIPOIIECCY ¢ € MOMOMIBIO ...

1. pacuéra nepBBIX pa3HOCTEH

2. pacué€Ta BTOPBIX pa3HOCTEH

3. JorapupMupoBaHus HENMHbIX HHAEKCOB
4. pacuéTta TEMIIOB IPUPOCTA

Bompoc Ne 41

I[J'ISI BPEMCHHOTO psiia pacCMaTpuBaCTCA aBTOpereCCHOHHLIﬁ mponecc nepBoro nmopstaKka

Yoo, ta ¥, ts .
o T Sl T = M3BecTHO,01.=0,8. BpemeHHoi psi siBhsieTcs

1. psnoM THna «Oenblii nrym»



2. onMCcaHMEM B3pPBIBHOTO Ipoliecca
3. HECTAllMOHAPHBIM
4. cTANMOHAPHBIM

Bompoc Ne 42

X,
HYCTB ! CTOXaCTHYECKUX mponecc. HYCTB JJI1 HET'O BBINIOJIHCHBI CIICAYIOIINE YCIOBUS:

E(X,)=const Var(X;) = const

— INOCTOAHCTBO MaTEMATHUYCCKOI'O OXXKHNJaHUs, — IIOCTOSAHCTBO

JMCTIEPCHH, Cov( Xy, Lppz) =p(m) aBTOKOBapHalysl, 3aBUCALIASL TOJBKO OT BEJIMUYUHBI JIara
MEXIy pacCMaTpUBAaeMbBIMH ITEPEMEHHBIMU. TOr/1a JAaHHBINA TPOIIECC SBJISCTC ...

Bapuante! orBeToB. Koi1-BO mpaBUIbHBIX OTBETOB - 1

1. HecTannoHapHBIM

3. cnabo craroHapHbBIM

Bormpoc Ne 43
[Tpouieccom, KOTOpPBINA BCer/ia SBISETCS C1a0OM CTAllMOHAPHBIM SIBJISIETC ...
Bapuante! orBeToB. Koi-BO paBUIbHBIX OTBETOB - 1

1. mporiecc ciry4aitHOTO Oy KTaHHs

2. CMEeLIaHHBIH ITpoLecC aBTOPErPECCUU U CKOJIB3SIILETO CPEIHETO

3. npouecc 0es10ro myma

4. mporiecc aBTOPErpeccuy MepBoro mopsiika

Bomnpoc Ne 44
Ecnu ciyvaifHpie BeTMYUHBI, 00pa3yroIne «Oeblil IrymM» pactipe/iesieHbl HOpMalbHO, TOT/AA ...
BapuanTel orBeToB. Ko0J1-BO MpaBuiIbHBIX OTBETOB - |

1. 711 BpEMEHHOTO Psiia SIPKO BBIPaKEHbI CE30HHBIE KOJICOAHUS

2. BpPEMEHHOU psJ SBISETCS HECTAlMOHAPHBIM

3.3TOT BpeMeHHOM psi/i Ha3bIBAETCS TAYCCOBCKUM 0eJIbIM IIIyMOM

4. BpEMEHHOM psii UMEET TPEH/T

Bomnpoc Ne 45
TeKymee 3HAYCHHE FKOHOMIUUECKOT0 TIPOIIecca # ¢ MpenonpeneeHo ero npeasicTopueit. ITycTs

=

! - ommbka MOJIeT B MOMEHT ¢, f - aHanuTudeckas GyHKIus. Toraa MoJenb Uit yKa3aHHOTO
JOTYIIEHUS UMEET CIEAYIOIINI BUT ...
BapuanTst otBeToB. KoI-BO MpaBUIILHBIX OTBETOB - |

RAEAVBRE

5 .1’}_:f(."}:—lr.v:—?“')""gg
3 .vz:f(.vf_l)
Y :f(-"":—l-*."}z—z"")

4.

Bompoc Ne 46
MaremMaTHuecKoe BhIpakKeHUE TNHSWHOM MOJIEII BPEMEHHOTO psijia UMEET BH]T ...

BapuanTtsl orBeToB. Koi1-BO npaBUIbHBIX OTBETOB - 1
] = = ) = 1 = 17
-131 -:’11 -1:—1+a2 -11—2+"'+ (IH '1I—H+£.f

y BTG Ay ety

3 TR TGy AN T



g T HRTEYNTE

Bompoc Ne 47
Uto XapakTepHO A7 pAJia, SIBISIOMIETocs Cay4yailHbIM Onyskaanuem (0e3 casura)?
Pactymas qucniepcust

1. HemoctosiHHbIe 3HaUEHUS KOOPPUIIUESHTOB aBTOKOPPEIISALIUN

2. Pacrymiee MaTemMaTHYeCKOE OXKUIAHHUE U JUCIICPCHUS

3. Pactymiee MareMaTH4ecKoe OKUaHHE

Bompoc Ne 48
Yro xapakTepHO AJIs psJia, SIBISIFOIIETOCs Cy4YalHbIM OJ1y>KJITaHUEM CO CABUTOM?
1. Pacrymee MmaremMaTHYeCKOE OXKHUIAHUE U AUCTICPCUS
2. Pactymas qucniepcus
3. Pacrymee MaTemaTtuueckoe 0XxuJaHUE
4. HenocrosiHHbIE 3HAaU€HUS KOO (OULIMEHTOB aBTOKOPPEISILIUU

Bonpoc Ne 49

Kakos NOPpAHOK UHTCTPUPOBAHHOCTU CTAIUOHAPHOT'O p;ma?
1. 0

2.
3.
4.

WN -

Bomnpoc Ne 50
3ayem B cnenupukanuu ADF Tecta yyacTBYIOT JJaroBbIe 3HAUE€HUS pa3HOCTH psiaa?
1. Jlns ycTpaHeHHs aBTOKOPPEALUH
2. Jlns obecriedeHrsl HEHYJIEBOTO 3HAYCHHS MAaTEMaTHUECKOTO OKUIAHUS
3. [lnda yctpaHeHus TpeHIa
4. J1ns noBbIIEHNS O0BACHAIONIEH CIOCOOHOCTH YPaBHEHHUS

Bompoc Ne 51

Hanuuue enMHUYHOTO KOPHS O3HAYaeT HAJU4KE y psaa
1. Croxactuueckoro TpeHia
2. JleTepMHHHCTCKOTO TpeHa
3. CToxacTH4ecKoro U JIETEPMHUHHCTCKOTO TPEH/IA
4. Het npaBUIbHOTO OTBETA

Bomnpoc Ne 52
[Iycts ADF-ctatuctuka = -2.43, a ee 5% kpuTuueckoe 3HaueHue = -2.67. MoxHo n1u ¢ 95%
BEPOATHOCTHIO YTBEPK/IATh, UTO PS SBJISAETCS CTAIIHOHAPHBIM?

1. Her

2. Nla

3. Henb3s cka3aTh onpeaeneHHO

4. Het npaBUJIBHOTO OTBETA

Bormpoc Ne 53

3aBucumocts Buaa (X(t), X(t-k)) = f(K) nassiBactcs
1. ABTokoppensiiMoHHONW QyHKIHEH
2. YacTHOI aBTOKOPPEISAIMOHHON PyHKIIHMEH
3. JlaroBoi cTpyKTypoii
4. Her npaBuIbHOTO OTBETA



Bonpoc Ne 54
Onenennas mojenb umeeT Bug X(t) = 0.8 + 0.3X(t-1) + 0.2X(t-2) + e(t) + 0.4e(t-1). D10 MoaETHL
1. ARIMA (2,0,1)
2. ARIMA (1,1,2)
3. ARMA(1,2)
4. ARMA(1,1)

Bomnpoc Ne 55
Onenennas momenb umeer Bug X(t) = 0.8 + 0.3X(t-1) + 0.2X(t-2) + e(t) + 0.4e(t-1). UsBecTHO,
gyro X(T-2) =1, X(T-1) = 0.6, X(T) = 0.8, e(T) = 0.2. Cupornosuposats X(T+1).

1. 1.240

2. 1.440
3. 1.332
4. 1.044

Bormpoc Ne 56

Kak MOXHO HecTalMOHApHBIN Psl IPUBECTH K CTALlMOHAPHOMY ?
1. TlpouHTerpupoBaTh HECTALIMOHAPHBIN P
2. BoszBecTH ypoBHHM psiia B KBaapaT
3. OYHCTUTH HECTAIMOHAPHBIN S OT TPEHIA

Bomnpoc Ne 57
Kakoii M3 mnepeyucieHHbIX CTOXAaCTUYECKUX IIPOLECCOB HMKOIJAa HE MOXKET ObITh
CTallMOHAPHBIM?

1. IIpaBunbHOrO OTBETA HET

2. benblit mym

3. ABTOperpeccus nepBOTo MOpsIKa

4. CrnyuaitHoe OxyXJIaHHE CO CABUTOM

Bormpoc Ne 58
Kakas w3 wMopeneit siBisieTcs HauOoyiee TOMXONAIICH [JIsi aHalu3a CTPYKTYPHI JTaHHOTO
BPEMEHHOTO psija:

A

\ 4

MYJIbTHIDTHKATHBHAS
aJTATUBHAS

Mozens Cooy
MOJIeNIb OEJIoTo IIymMa

NS

Bompoc Ne 59
Kakas ocHoBHas rumote3a mpoBepsiercss Tectom  Dickey-Fuller nmns  ypaBHeHus

Yi =t et ?



D

Ho: #=1
Ho: »#0
H1: ##0
H1: P=1

Bonpoc Ne 60
KakuMm nponieccom Hanbosiee TOUHO MOKHO ONMUCATH CIEeIYIOIUI BpeMeHHOH psia?

A

NS

Ml L VAT
A W\/\MVV

OeIbIi TITyM

CIIyJaitHOe OIy>KIaHKe CO CIIBUTOM
B3PBIBHOM ITpoIIecC

ARIMA (1,1,1)

Bompoc Ne 61
BpeMeHHOI psit IBIISIETCS] CTAIMOHAPHBIM, €CITU BBITIOTHSIOTCS CIICTYIONINE YCIOBHS:

1.
2.

3.
4.

CpCAHEC 3HAYCHUC, NUCTICPCUA U KOBapHUallyusa OCTA0OTCA IMMOCTOSAHHBIMUA

CpCAHEC 3HAYCHHUC, MOUCIICPpCHA HU CPCAHCKBAAPATHUUYCCKOC OTKIOHCHHUEC OCTAarOTCA
MMOCTOAHHBIMH, a4 KOBaApHallUA paBHA HYJIIO

CPCAHCC 3HAUCHHEC PABHO HYJIIO, @ OUCIICPCHA ABJISACTCS IMOCTOSIHHOM

HET MPaBUJILHOI'O OTBCTA

Bompoc Ne 62
[To kako¥t popmyIie pacCUUTHIBACTCS 3HAUYCHHUE CKOJIB3SIICH CPEIHEH 111 KBapPTaIbHBIX JAHHBIX

1

2.
3.
4.

MALt=(0.5*yt2+yt1+yr+yt1+0,5*yi2)/4
MALt=(0.5*y t-2+y t1+Y t+1+0,5*y t+2)/4
MAL=(Y t2+Y t1+yety tr1t+y t+2)/5
MALt=(Y t-2+Y t-1+0,5*y1+y tr1+Y t+2)/4

Bomnpoc Ne 63
Kak koppektupyercs 3HaueHUE CPEIHECE30HHOW KOMIIOHEHTHI B aJTUTUBHBIX MOJETSAX JJIs
KBapTaJIbHBIX JTAaHHBIX

1.
2.
3.

4.

cymma 4-X (7151 KaXI0TO KBapTalia) CpeJHECE30HHBIX KOMITOHEHT J0/KHA OBITh paBHa (
cymma 4-X (751 KaX/I0Tro KBapTalia) CpeJHECE30HHBIX KOMITOHEHT JI0JKHA OBITh paBHa 1
npousBeeHne 4-X (s KaXJI0TO KBapTajia) CPeIHECE30HHBIX KOMIIOHEHT JOKHO OBIThH
paBHo 0

npousBeieHne 4-X (s KaXJIOTO KBapTajia) CPeIHECE30HHBIX KOMIIOHCHT JOKHO OBIThH
paBHoO 1

Bonpoc Ne 64



KakoMy 1mpomeccy  COOTBETCTBYIOT — CIEAYIOIIME  ABTOKOPPEJALIMOHHAs W 4YacTHas
aBTOKOPPENALUOHHAs (PYHKIUSA
ACF

AR (1)
MA (1)
ARMA (1,1)
ARMA (2,1)

AN s

Bomnpoc Ne 65
Kax Ha3piBaeTcs KOMHTErpaliOHHAs MOJENb, B KOTOPYIO B KaueCTBE OJHOIO U3 PETrPeccOpoB
BKJIIOYAETCS JIATOBOE 3HAYEHUE OCTATKOB?

1. Mopnenb KOppeKIuu OUIMO0K

2. ARIMA

3. TomuHOMUMaNbHBIE Taru AJIMOH

4. Mojenb ¢ pacnpeeIeHHbIM J1aroM

Bomnpoc Ne 66
Uto onuckIBaeT KOMHTErpaus?
1. nmonrocpoyHyro JIMHEHHYIO CBS3b MEXKAY MEPEeMEHHBIMH, KOTOpBIE CBSI3aHBI JIPYT C
JIPYTOM pPaBHOBECHBIM OTHOIIIEHHEM
2. JIOJITOCPOYHYIO JIMHEHHYIO CBSI3b MEXKIY NMEePEMEHHBIMHU, KOTOPbIE HE CBS3aHBI IPYT C
JIPYTOM pPaBHOBECHBIM OTHOIIIEHHEM
3. KpaTKOCPOUYHYIO JMHEHHYIO CBSI3b MEXKIY MEPEMEHHBIMH, KOTOpBIE CBS3aHBI JAPYT C
JPYTOM pPaBHOBECHBIM OTHOIIIEHHEM
4. KpaTKOCPOYHYIO JIMHEHHYIO CBSI3b MEXKIY NMEPEMEHHBIMU, KOTOpBIE HE CBA3aHBI APYT C
JPYrOM pPaBHOBECHBIM OTHOIIEHHEM

Bompoc Ne 67
Kakomy mpomeccy  COOTBETCTBYIOT — CICAYIONIME  aBTOKOPPENSIMOHHAS W YacTHas
ABTOKOPPEISIUOHHAS (PYHKIIUSL



ACF

PACF
J l l l l I sevessscccccavas
1. MA(1)
2. AR(1)
3. ARMA (1,1)
4. ARMA (2,1)

Bompoc Ne 68

Kakast ocHOBHas rurmoTe3a mposepsiercst B Tecte bpeyma-I'ogdpu?
1. OtcyTcTBHE aBTOKOPPESAILUH B OCTaTKaX
2. Hanmdwe aBTOKOPPEISIIUN OCTaTKOB
3. Her npaBunsHoro orBera

Bompoc Ne 69
Kakyto cnenndukanuio Oyaer umets moaens ARIMA (3,0,1) mst psna X
1. XAR(1) AR(2) AR(3) MA(1) C
2. X MA(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

Bormpoc Ne 70
Ecnim B pesynpraTe mpoBepKM Ha HalM4YUe aBTOKOppeisiuuu TectoM bpeyma-T'oadpu

prob.F, =0.000127 , TO 0 YeM ITO CBHJICTEILCTBYET?
1. Ocrarku MOJenu aBTOKOPPETUPOBAHbI
2. KoppensunoHHO# CBS3M B OCTaTKaX MOJIEIN HEe HaOoaeTcs
3. Monens ARMA/ARIMA He npuMeHUMa I pacCMaTPUBAEMBIX PSIIOB TAHHBIX
4. EauHWYHBIA KOPEHb OTCYTCTBYET



IIpunaoxenue 6

IIpumepHBIe KOHTPOJIbHBIE PA0OTHI
N0 Kypcy «AHAJIN3 BPeMEHHBIX PSI0B»

K pazneay 1

Bapuanrt 1

YACTD 1 (cpaercss B nmcbMenHoM Buae) — 40%

1.
2
3.
4
5.

6.

Jlate onpezeneHre BpeMEHHOTO psja.
Yro mpezcTapisieT coOO0H aBTOKOPPEIAUOHHAs (PYyHKIIHSL.
N3n0xuTe CyTh METOIAa CKOJIB3AIIETO CPETHETO.

Yo Takoe CTPyKTYpHBIN CABUL
JlaTe onpezeneHne CTporo CTallMOHAPHOTO BPEMEHHOTO Pslia.

Jlokazath HecTanoHapHocTh psina  Xt=1,1*Xt-1+Et

YACTD 2 (cnaercs B daekrponrom Buae Word-gaiia) — 60%
3a nepuon 2003-2023 rr. paccMOTpPETh KBapTaJIbHBIEC IaAHHBIE BPEMEHHOTO psia «Myka u3

3CPHOBBIX»

o gk~ w D E

[MocTpouts nuHEHHBIH rpaduk psa.
[TpoBecTu crimakuBaHuE METO/IOM CKOJIB3SIIIIUX CPEAHUX (CE30HHOE, aIIUTUBHOE).
[TpuBecTH rpaduk CriiaXxeHHOTo psja.
[TocTpouts KOppenorpammy.
Crenarp nIpeanoaokeHus 0 CTPYKTYpe psiaa B LIETIOM.
[IpoBepuTh psizl HA CTPYKTYpPHBIE CIIBUTH:
a. €CIU CIIBUTH €CTh, TO B3STh MOCIEAHUNA OTPE30K O€3 CABUTOB MOCTPOUTH TPEH] U
CE30HHOCTb C IOMOIIbIO (PUKTUBHBIX IEPEMEHHBIX;
b. ecnu cABHTOB HET, TO 1O BCEMY PSAY IMOCTPOUTH TPEH] M CE30HHOCTH C
MOMOIIBIO (PUKTHBHBIX TIEPEMEHHBIX.
OnEeHNTh KaueCTBO MOJIEITH.
[TpuBectu rpaduk MoaeIupyeMoro psijia, MOIEIbHBIN Psit ¥ psA OTKIOHEHUH.

Crenare Iporso3 Ha 2 KBapTaja BIEpes.

K pazgeay 2

Bapuanr 1

YACTDHD 1 (cnaercs B nucbMeHHoM Buae) — 40%



Onpenenenne AR mpornecca.
Monenb CKONB3SIIEro CPeTHETO MEPBOTO MOPSAAKA.

3amucath Mojienb BpeMenHoro psga ARIMA(2,1,1).

M w0 N

YTo4yHHTh 3HAUEHUS P U ( B Mojenu BpemeHHoro psga ARMA(p,q), ecnu:

e AC umeer pe3Ko BbIICISIONIMECS 3HaUCHUS Ha Jlarax 1, 2, HeT Koppesuui Ha
JIPYTUX Jlarax.

e PAC umeer hopMy CHHYCOUIBI MIIN SKCIIOHEHIIMAIBHO YObIBAET.

5. Mogenb ¢ KOHCTaHTOM pacupeHHoro tecta Juku-dynepa. Hynesas runoresa.

YACTD 2 (cnaercs B 31ekTpoHHOM Bujae Word-gaiin) — 60%
[TpoananusupoBaTh KBapTajbHbIE JaHHbIE IPOM3BOJICTBA MKBa 3a nepuoj 2018-2023:
1. TocTpouTs NuHENHHBIH rpaduK psaaa ¢ MOJIHBIM 0QOPMIICHUEM.
2. Tloctpouts koppenorpamMmmy. Ha ocHOBe KoppenorpamMMsl cliej1aTh BHIBOA O
CTallMOHAPHOCTH Psila.
3. Tlposectu pacmmpennsiii Tect DF Ha 10% ypoBHE 3HAYMMOCTH.
4. CdopmynupoBaTh runoresy o nopsake AR mporecca.
5. Tloctpouts Mmogens AR npouecca. [loctpouts rpaduk (peanbHble JaHHbIE, MOJEIIb,
OCTaTKH) ¢ 0(hOpMIIEHUEM.
6. Ilpoananmu3upoBaTh OCTATKH:
a. Koppenorpamma octaTkoB
b. Tect Ha HOPMATBLHOCTH OCTATKOB
c. Tecr bpoiima —Toadpu Ha Hanmune MA mpornecca
7. Cnenarb mpeIIooxKeHHsI O CTPYKType psana B menom. ARIMA (p,d,q) - 2.
8. Tlocrpouts Mmomens ARIMA mporniecca. [Toctpouts rpaduk (peanbHbIe JaHHBIC, MOJIEb,
OCTaTKu) ¢ oopmieHrEM
9. OueHHTh KaYeCTBO MOJAEIIH.

10. Cnenarp nporno3 Ha | u 2 xBapranst 2024 1.

K pa3zneay 3

Bapmunanr 1
YACTD 1 (cnaercs B nucbMeHHoM Bujae) - 40%

1. JaTh onpeneneHrue KOMHTETPALlUA BPEMEHHBIX PsI0B?
2. CyniecTBOBaHNWE KOMHTErpaluu?

3. UTo ecThb KOHCTAaHTa KOUHTErpanuu?

4. Kaxkue TecTbl TECTUPYIOT THIIOTE3bl O KOMHTErPALIMH?

YACTD 2 (cpaetcs B 3j1ekTpoHHOM Bujae Word-daiia) — 60%



CoBMecTHO npoaHanu3upoBaTh JaHHble BBII 1 s5koHOMUYECKM aKTUBHOTO HACEJICHUS 3a

nepuon 1993-2013:

1. [TocTpouTh NuHEHHBIE TPAdUKHU PSAIOB C TIOJHBIM O(POPMIICHUEM.

2. [TocTpouTh TUarpaMmy paccesHUs ¢ MOJTHBIM 0()OPMIICHHEM.

3. [IpoTrecTrpoBaTh TUIOTE3Y O KOMHTErPAIMH PSIIOB Ha OCHOBE Tecta [[uku-Dynepa
4. OLIEHUTh KaYECTBO MOJICIIH.

5. CdopmynupoBaTh BBIBOIBI



IIpunoxenne 7
Buabi padoT ¥ mIKaJbI MO0 KypCy
«AHAJM3 BPeMEHHBbIX PSA0B»

JlabopaTopnasi/lomamnsisi padéora

JIaGoparopHnast paboTa — OJUH U3 BUJOB MIPAKTUYECKHUX paboT, peaan3yeMbix Kadenpoit OMM.

Lenbto 1abopaTopHO paboThl sBiIsIETCS YIyOIeHHEe U 3aKpeIIeHHe TEeOPEeTHUECKUX 3HaHUH uepe3
pa3BUTHE HABBIKOB 0OPAaOOTKH JAHHBIX JIJISl pEeUICHUsI IOCTABJICHHOM 33/1a4u B IPUCYTCTBUU U IO
PYKOBOJICTBOM IIpernoiaBaTelis.

Ha60paT0pHa${ pa60Ta CIIYyKUT JJIA OLICHKH OCBOCHUA
HpO(beCCI/IOHaHBHLIX KOMIIETEHITUM YPOBHA KYMCTb» U «BJIAACTHY.

o0menpoecCHOHANbHBIX U

JlaGopaTopHbie paOOThI BKIIOYAIOT 3aIaHMsI IO 00pab0TKE KOJMMYECTBEHHBIX U KaU€CTBEHHBIX
JAHHBIX U PEIICHHS MCCIIEIOBATEILCKUX 3aJ1ad Ha MX OCHOBE.

HOCKOJIBKy 3aaHus ABJISIOTCA O6H_II/IpHBIMI/I, HECMOCPCACTBCHHO B ayJUTOPUH IIPCIIOAaBaTCICM
pa36HpaeTc;1 IIOCTaHOBKaA 3a/1a4u, 000CHOBBIBAIOTCS U ACMOHCTPUPYIOTCA HHCTPYMCHTHBI
HCO6XOI(I/IMLIC AJid €€ pCHICHUA, YTOUHAOTCA Tpe6OBaHI/I$I K O(bOpMJ'IeHI/IIO PE3yJIbTATOB.

OxoHYaTeIbHOE BHINOJIHEHHE J1a00paTOpHOIl pabOThI MPOUCXOIUT B (pOpMeE caMOCTOATEIbHON
JOMalHel paboThl.

BrinosHeHHas goMaliHss padoTa ¢IaeTcs Mo PACIIUCAHUIO CIICIYIOIICH Ja00paToOpHOit paboThI B
BUje daiina.

PaGora mpoBepsieTcs mpenonaBarenem. OmuOKu 00Cy Iat0TCS CO CTYICHTOM. BrIcTaBisieTcs
OLICHKA.

IlIxana oyenusanus ypoeus ymeHuil ¢ HOMOWbI0 1a060pamopHou pabomol

g tl)parMciHTa IMoBepxXHOCTH I[OCTaUT T Bricoxnii, Y
Hu3zkui, PHBII, . 18178 85-100 = 3
0-30 6amtos | 31-59 - 70-84 2| =
60-69 6a1s10B 0aJ10B S
0aJI0B 0as1a
Pemnrenne 3amaua 3amaua 3amaua 3amaua 3amaua X1 10,6
NOCTABJICHHO | pellieHa perieHa pemeHa pemieHa penieHa
il 3a1aun HEBEPHO, XOJ | HEBEpHO, XOJI | HEBEPHO, X0/l | BEPHO, €CTh | BEpHO, €CTh
pereHus perneHus pereHust He Oonee 4 | He Gonee 2
omuooYeH, BEPEH, €CTh | BEPEH, €CTh HE | MEJIKHX MEJTKUX
ecTb TpyOble | TpyOble 6onee 5 OLINOOK. o1IOoK
OIIMOKHU OIHMOKHU MEJIKUX
OIIMOOK,
OKa3aBIIHX
BO3JICHICTBHE
Ha OTBET
Odopmnenue | He bonbas Ectb He Oonee | Ectb HE Ectb He X2 10,3
pEe3yIbTAaTOB | BBIACP)KAHBI | 4acTh 5 MeNKuX oonee 4 6omee 2
TpeboBaHus K | TpeboBaHUi | OMIMOOK B MEJTKHUX MEJIKUX
0hOpMIICHHUIO | HE odopmIIeHUH OImuOOK B omuOOoK B
BBITIOJTHEHA oopmienu | opopmiieHUH
"




CBoeBpemeH He cBoeBpeMeHHO, CBoeBpemenHo, 100 6an110B X3 10,1
HOCTbH CHa4u 0 6any0B
Hrorosas 0,6*X1+0.3%X2+0.1*X3
OIleHKA
TecTbl

Tect — HHCTPYMEHT 00513aTENBHOT0 0OBEKTUBHOTO KOHTPOJIS 3HAHUH CTYACHTOB, 00yUaIOIUXCS 110
JTUCIHUILTHHAM, oOecrieunBaeMbIx kadeapoit SMM.

HCHBIO TECTUPOBAHUA SABJIACTCA SKCIIPECC-OLCHKA YPOBHSA 3HAHHWI Ha OCHOBE HMCIIOJIb30BAHU
CTaHAAPTHU30BAHHBIX BOIIPOCOB HUJIK 3aaa4 C OTBETAMHU 3aKPBITOI'O THUIIA.

Tect CIIYKUT [JI1 OUCHKH OCBOCHUA O6LHer0(beCCI/IOHaHBHLIX n HpO(peCCI/IOHaJ'IBHLIX
KOMIIETEHITHM YPOBHA «3HATB» U «YMCTb».

HpenonaBaTenL OIpeaAcCIIACT KOJIUYCCTBO BOIIPOCOB JJIA TCCTUPOBAHUA U BPEMSA ITPOXOKIACHUA
TECTA.

TectupoBanue npoBoauTcs B cucteMax OMM-tect, MyTest, Iren test.

AJZZOpuI’I’lM OYyeHuearus mecma

1. OmnpenensieTcs KOJIMYECTBO BOIIPOCOB B TeCTE — N;

2. PaccuutsiBaetcs Bec Bonpoca — 100/N 6amios;

3. Ompenensercst oOmiee KonmmdecTBo OamioB, monydeHHBIX 3a Tect 100/N*K, rme K —
KOJIMYECTBO BEPHBIX OTBETOB.

Llxana OYEHUBAHUA YPOBHA SHAHUIL C nomoubio mecma

Huskui, ®parmentapHubliii, | [loBepxHocTHbli, | locTaTouHsIlii, Bobicokui,
0-30 6an10B 31-59 6an10B 60-69 6ans10B 70-84 6ana 85-100 6aa10B

KypcoBas pa6ora

KypcoBas paboTta — 0IMH U3 BHJIOB CAMOCTOSTEIILHON paOOThI CTYICHTOB, peaTH3yeMbIX Kadeapoid
OMM.

KypcoBast pabora mpenctaBisieT co0oil CaMOCTOSITENIFHOE HAaydHOE HCCIEIOBAaHHWE CTYyJEHTa IO
BbIOpAaHHOI/3a1aHHON TeMe B paMKax HM3y4aeMoro mpeamera, oOpMIIEHHOE B BHJE K IMEYaTHOU
pabotel o6beMoM 30-40 cTpaHuil.

Lenb KypcoBO#t pabOTHI — ATO 3aKpEIJICHNE, PACIIUPEHUE U YTITyOJIeHHEe 3HAHHH, TIOTYYCHHBIX TIPH
U3yYEHUH NpeMeTa, a TaKXKe NpUoOpeTeHHe HaBbIKOB IPUMEHEHUsl 3HAHUN K PELICHUIO
npoeCCHOHATBHBIX 33/1ad.




TeMbl KYpPCOBBIX pa60T, KakK IpaBujIO, MNPCAOCTABIAIOTCA MpCHoAaBaTcjIcM, HO BO3MOXHa
HWHUIIMATHUBA CO CTOPOHLI CTYICHTOB.

KypcoBast pabota
«BIIAJICTHY.

CIIY’)KUT JJIl OLICHKHM OCBOCHHS MNPOPECCHOHATIBHBIX KOMIETCHIIMH YPOBHS

KypcoBast pabota mnpenocraBisieTcs INpenojaBareiaro B (opMe MOSICHUTEIBHOW 3alUCKH U
nyONIUYHO 3amuniaeTcs B popMe npe3eHTauu J0KIaa.

Ilxana OYECHUBAHUA YPOBHA HABBIKOB C NOMOULbIO NOSCHUMENbHOU 3aNUCKU KprOGOZZ pa60mb1

Huzkui d)parMeUHTa IHoBepxHocTH | JlocTaTOYHBI . g
PHBII . . Bobicokuii = | @
0-30 31-59 b " 85-100 Gannon | S | =
0aJI0B 60-69 6ans0B | 70-84 6anna )
0a/1;10B
PackpeiTue Tema He Tema Tema Tema packpeita | X1 | 0,5
TEMBI PacKpbIT packpeiTa He | packpsita. He | momHOCTEIO.
a MOJIHOCTBIO. Bce BbIBONbI | [IpoBenen
OtcyTcT BriBosibI HE CHENIaHbl WM | aHAJIH3
BYIOT clenaHbl WM | 00OCHOBAHBI. | MPOOJIEMBI C
BEIBO/IBI BBIBOJIBI HE MIPUBJICYCHUEM
00OCHOBaHBI JIOTIOJTHUTEIBHO
U JIUTEPATYPBL.
BrBoasl
000CHOBaHbI
IIpencrasnen | [Ipencra | IlpeacraBnse | [IpeacraBnsem | Ilpencrtasnsie | Ilpenacrabnsema | X2 | 0,2
ue BIsieMasi | Mast ast Masi st tH(opMaTTHS 5
undopmanuu | uHbopma | nHpopmanus | mHbopmarMsa | UHGoOpManKS | U pe3yJIbTaThl
u st U pe3yJbTAThl | U Pe3yJbTaThl | M PE3yJIbTATHI | JIOTHYECKU
pE3yNbTAaTOB | JIOTUYECK | JOTHUYECKH HE | IOTUYECKH JIOTUYECKHU CBSI3aHBI,
" HE | CBS3aHBI, HE | CBSI3aHBI, HO CBSI3aHBI, CUCTEMATH3UPOB
CBSI3aHA. | CUCTEMaTH3U | HE CUCTEMAaTHU3H | aHBI, TOJHBI.
He POBaHbBI M HE | CHCTEMAaTU3UpP | pOBaHBI, HO
UCIIONB3 | TOJHBI. OBaHbI U HE HE TIOJTHBI.
OBaHbI TIOJTHBI
npodecc
MOHAIIbH
ble
TEPMHHBI
Pesyibra
TBI  HE
pesicTaB
JICHBI.
Odopmnenue | He PaGora He 6onee 5 He 6onee 4 He 6onee 2 X3 10,2
MeYaTHON COOTBETC | U300MIyeT omuboK B omuboK B omuboK B 5
paboThI TBYET omuOkamMu B | opopmiernn | opopmiieHuH | 0oOpMIICHUN
I'OCT odopmieHun | paboThl paboThI paboThI
Hrorosas 0,5*X1+0.25%X2+0.25*X3
OlleHKA




LIxana oyeHuganus ypoeHs HABLIKOE C NOMOWbIO NPe3eHMAayuu 00K1a0a Kypcoeou pabomul

H . (I)parMeUHTa IloBepxHocTH | JloctaTounbl | Boicokmii | £
U3KHH PHBIA . . = o
0-30 6amros | 31-59 o p 85100 | & | 2
60-69 6ans0B | 70-84 0asna 0aJlI0B o
0as10B
Packpritue [Tpobnema ue | IIpobaema [Ipobnema [Tpobnema ITpobnema | X1 | 0,5
po0sIeMbI packpbITa, packpsiTa packpsbiTa He packpbita. He | packpeita
BBIBO/IbI YaCTUYHO. i1y 0oKo. BCE BBIBOJIBI | ITOJIHOCTBIO
OTCYTCTBYIOT | BbIBO/BI HE BriBoab! HE o0ocHOBaHBI. | . BEIBOBI
COOTBETCTBY | COOTBETCTBYIO 000CHOBaH
10T T U3JI0KEHHOU Bl
U3JI0KEHHOW | HHpOpMaLuu
UH(POPMALIUN | I BBIBOJBI
WIN BBIBOJIOB | HE MOJIHBI
HET
ITpencrasnen | [Ipencrasnse | Ilpeacrasnse | Ilpencrasisem | Ilpeacrasnse | Ilpencrasn | X2 | 0,2
ue Mast Mas ast Mast seMast
uHpopmanuu | uHGopmauus | uHGopmauus | uHGopManus u | uHGopManus | uHpopmall
u JIOTUYECKH HE | U PE3yJIbTAThl | pe3yIbTaThl Y pe3yJIbTaThl | USl K
pe3ysbTaToB | cBsi3aHa. He | tornyecku He | JIOTUYECKU JIOTHYECKHU pe3yJIbTAThI
UCIIOJIb30BaH | CBSI3aHBL, HE | CBSI3aHBl, HO HE | CBSI3aHbI, JIOTUYECKHU
Bl CHUCTEMAaTH3H | CUCTEMAaTH3Hp | CUCTEMAaTH3H | CBS3aHBI,
npodeccuoHa | poBaHbI M HE | OBaHBI U HE pOBaHbI, HO CUCTEMATHU3
JIbHBIE HOJIHBI. HOJTHBI HE TIOJIHBI. UPOBaHBbI,
TEPMUHBIL. TIOJIHBI.
Pesynbrarel
HE
IIPEJICTaBJICH
BI
Odopmnenue | [Ipezenrtanus | bonee 5 He 6onee 5 He 6onee 4 He 6onee 2 | X3 | 0,1
MpE3eHTAllMM | HeYUTa0eIbH | OMMOOK B OIIMOOK B ommOO0K B omrmOoK B
a opopmuenun | opopmieHun | opopmieHHH | OPOPMIICHH
NpEe3eHTAllUK | MIpe3eHTallMy | IPe3eHTaluu | U
IIpEe3EHTALN
"
OTBeTHI Ha Her otBetoB | OTBETHI OTBeETHI OTBeTHI OTBeTHI X4 10,2
BOIIPOCHI Ha BOMPOCH! | MOJIHOCTHIO TOJIbKO Ha | chOpMHUpPOBA | YBEPEHHBIE,
HE 2JIEMEHTapHBIE | HBI 1ocjie | NOJHblE €
COOTBETCTBY | BOIIPOCHI JIOTIOJIHUTENb | IPUBEICHU
10T BOIIpOCam HBIX eM
HABOJMIIUX | IPUMEPOB
BOIIPOCOB. u
MTOSICHEHUU
Hrorosasn 0,5*X1+0.2*X2+0.1%X3+0.2%X4

OIICHKA




AHauTHYecKas 3alUCKa

AHanuTHYecKas 3alucKa — OJWH W3 BUAOB CaMOCTOSITETIBHOM PabOTHI CTYJICHTOB, PEan3yeMBbIX
kadenpoit DMM.

I_ICJ'IL MOATOTOBKHM aHAJIMTUYECKOM 3aIlMCKH — (I)OpMI/IpOBaHI/IC HAaBBIKOB KPAaTKOI'O0 IMPEACTABJICHUA
PE3YIBTATOB NPOBCACHHOI'O aHaJIn3a NI UCCICO0OBAaHUA 110 TEME, HE OCBEIIaeMOl Ha JICKIIMIX.

AnHanmuTHyeckas — 3aIncKa CIIYKUT JiI OLCHKHU  OCBOCHUA O6H.[CHp0(1)€CCI/IOHaJIbHBIX n
HpO(beCCI/IOHaJ'IBHBIX KOMHeTeHI_II/Iﬁ YPOBHA «KYMETH» U «BJIAACTH)».
AnanmuTrdeckas 3ammcka BKJIIOYAa€T: BBCIACHUC, OCHOBHYIO 4YaCTb, BBIBOABLI, HCIIOJbB3YCMBIC

I/IH(I)OpMaI_II/IOHHBIe HCTOYHHUKH.

Pazmep ananuTHUecKOW 3amMCKUM HE TMpEBbIIAET 3 CTpPaHMIL.
cootrBercTBuu ¢ ['OCT.

OdopmnsieTcss 3amucka B

LlIkana OYEHUBAHUS YPOBHA HABBIKO6 C NOMOULbIO AHATUMUYECKOL 3aNUCKU

Huzknii (I)parMeUHTa ITosepxnocTH | JlocTaTOYHBI . g
PHBII . . Bobicokuii = | @
0-30 31-59 b " 85-100 6amron | I | =
0aJL10B 60-69 0ans0B | 70-84 0as1a o
0aJ/i10B
PackpsiTue Tema ne | [IpoGiema Tema Tema B Tema packpsita | X1 | 0,6
TEMBI PacKpbIT | pacKphiTa packpbiTa He OCHOBHOM MIOJIHOCTBIO.
a YaCTHYHO. MIOJIHOCTBIO. packpsiTa. He | BeiBogsl B
Otcytcr | BeiBoabI HE BriBoan! He BCE BBIBOJIBI eJaoM
BYIOT COOTBETCTBY | CHIEJIaHBbl WIM | CHCJIaHbl WK | 0OOCHOBAHBI
BBIBOJIBI | FOT BBIBOJIbI HE 000CHOBAHBI.
U3JI0KEHHOM | 000CHOBaHbI
nH(popManuu
WM BBIBOJIOB
HEeT
Odopmnenue | He PaGora He 6onee 5 He 6onee 4 He 6onee 2 X2 10,3
3alUCKU COOTBETC | M300MITyeT omuboK B omuboK B omudoOK B
TBYET omunOkamMu B | opopmieHun | opopmiieHud | oopMIIEHUN
I'OCT obopmiieHnn | paboThI paboThl paboThl
CBoeBpemeH He cBoeBpemMeHHoO, CBoeBpemenHo, 100 6a110B X3 10,1
HOCTb Cllauu 0 0ass10B
Hrorosas 0,6*X1+0.3%X2+0,1*X3
OlleHKA




TexHoJiornyeckasi KapTa Mo Kypcy

«AHAJU3 BPeMEeHHBbIX PS/10B»

IIpunaoxenne 8

HasBanue monynen Kontpoub dopma 3a4EeTHBIA | 3a4eTHBIA | rpaduk
JUCLUIUIMHBI KOHTPOJIS MUHMMYM | MAKCUMYM | KOHTPOJIS
coryacHo PIIJT
Monayns |
Crtpykrypa Texymuit Jomamnue 5 8 30
BPEMEHHBIX PAIOB KOHTPOJIb paboThI
Py6exuspiii | KontponbHas 8 16
KOHTPOJIb pabota
Mopyas 2
CranuoHapHOCTb U Texymnit Jomamnue 5 8 35
mojaenu ARIMA KOHTPOJIb paboThI
PyGexunbiii | KontponbHas 8 15
KOHTPOJIb pabota
Moayns 3
Teopus kounrerpanuu | Texkymuin Jomarinue 5 8 39
KOHTPOJIb paboThI
Py0exHbIit KonTponbHas 9 15
KOHTPOJIb pabota
BCEI'O 3a cemectp 40 70
ITpoMexyTouHbIi KOHTPOJB (3a4eT ¢ 20 30
OLICHKOH)
CemecTpoBbIM PEUTHUHT MO JUCHUILIMHE 60 100




TexHonornueckass Kapra JJIsi KypcoBoii padoThl

M0 KypCy «AHaJIM3 BpeMEeHHBIX PS/I0B»

Hasanne monynen Kontpons | ®opma KOHTpOJS | 3a4€THBIN | 3a4€THBIN | rpaduk
JUCLIUILINHBI MUHUMYM | MAKCUMYM | KOHTpPOJIS
coryacHo PIIJT

Monayns 1
AHanus, Texymmuit | O630p 10 30 30
MOJIEJTUPOBAaHUE U KOHTPOJIb | JINTEPATYPhI
MPOTHO3UPOBAHUS Py6exnsiii | [IpenocraBnenue | 20 40
IIPOU3BOJICTBA . . . B KOHTPOJIb | IOSICHUTEJIbHOU
Keipreizckon 3alUCKU
Pecny6nuke 3a
3aJaHHBIN IEPUOL
BCEI'O 3a cemectp 30 70
[TpomexxyTounsiii KOHTpoJIb (3auer | [Ipe3enTarus 20 30

C OLICHKOM)

CemecTpOBbIM PEUTHUHT 1O JUCHUILUIMHE 50 100




IIpunaoxenne 9

Yka3zaHus K BBINIOJTHEHHIO KYpPCOBOil padoThl

N0 Kypcy «AHAJIN3 BPeMEHHBIX PSI/I0B»

BBEJIEHUE

BeimonHeHre KypcoBoil paOOThI SIBIISIETCSI OJJHOM W3 BaKHEHIIUX (OpPM OpraHU3alfu
CaMOCTOSITENIbHON paboThl cTyaeHToB. KypcoBas pabora mpenHazHadeHa [UIsl 3aKperiCHUs
3HAHW, TIOJIYYCHHBIX IPU HM3YyYECHUU Kypca «AHanW3 BPEMEHHBIX psAI0B». B mporecce
MOJITOTOBKHA KYPCOBOH pabOThI CTYACHTHI OoJiee TIyOOKO 3HAKOMSTCS C SKOHOMHYECKUMH
npobaemamu Keipreizckoit PecryOnukmu.

KypcoBass pabora mpu3BaHa CIOCOOCTBOBATh PA3BUTHIO CHUCTEMHOTO MBIILICHUS,
JOTUYHOTO M YETKOTO THCHbMEHHOTO W3JIOKCHHUS CBOMX MBICICH, YMEHHUIO TIPUMEHSTH
MOJTyYCHHBIC 3HAHMS ITPU aHATTN3€ COIMATBLHO — SKOHOMUYECKHX SBIICHHM.

[Tpu HanmcaHuu pabOTHI MOTYT OBITH UCIIOJIB30BaHbl YYCOHUKH, MOHOTpAdUH U CTATHH,
MOCBSIICHHBIE BOMPOCAM aHajdn3a BPEMEHHBIX pPAJOB, a TaKKE COCTOSHHUS SKOHOMHKHU

Keipreizckoit PecriyGnuku.

1. OCHOBHBIE 3TAIIbI BBHIITOJTHEHUSI KYPCOBOM PABOTHI

[Tocne onpeneneHus TeMbl KypCcOBOM pabOThl CTYJCHT JOJKEH O3HAKOMHTBCS CO CTEIEHBIO ee
pa3paboTaHHOCTH B JIMTEpAType. DTOT MPOLECC MPEIoIaraeT eIy oI1e BUJIbl 1eATEIbHOCTH:
. yriayOjaeHHOe H3yuyeHHe y4eOHUMKOB M yueOHBIX MOCOOMH Mo paszzenam,
MOCBSAILEHHBIM TEME UCCIIEI0BAHMS;
. O3HAKOMJIGHHE C HAy4yHOW JMTepaTypodl 1O u30paHHOW TeMme:
MOHOTpadusIMH, )KyPHAIbHBIMUA CTaThIMH, a Tak ke Internet-ucrounukamu;
Kaxxnprit MCTOYHMK, KOTOpPBIH OyneT WMCMOJIB30BaH TpPH HANMUCAHWUU PaOOTHI, CIEAyeT cpasy
3aHecTu B Oubnuorpaduyeckuii CIUCOK, MPUYeM MPaBUIBLHO OIMKCAB €ro (CM. MpuiiokeHue 9.2).
Llenecoobpa3Ho MpU U3YUYEHUU JTUTEPATyphl JeNIaTh 3allUCH B TOM YHCJIE€ M C MCIOJIb30BaHUEM
KOMIIBIOTEDA.
Cnenyer oOpaTUTh BHUMaHHE, 4YTO OCBOEHHE IIpolecca cOopa MaTepuana, H3y4yeHUs U
00pabOTKM MCTOYHHKOB SIBISIETCS Ba)XHOW COCTaBISIOLIEH BhICIIEro oOpaszoBanus. [losTomy
CTYJIEHTY CJIEIyeT CTPEMHUTHCS K HAUOOIBIIEH CaMOCTOSTEIFHOCTH B 3TOM 00JIacTH.
[lpy mombope WCTOYHHMKOB CJEIyeT IIOJIb30BAaThCsl KaTaJoTaMd HAy4YHBIX OWOIMOTEK,

OoubmorpagMIecKuMHU yKa3aTeJIsIMH B COOTBETCTBHH C MPOOJIEMOI CBOEH KypCOBOM paOOTHI.



2. CTPYKTYPA U COAEPXKAHUE KYPCOBOM PABOTHI

KypcoBas paGota BkiIto4aeT B ce0sl MOSICHUTENbHBIA TEKCT U WILTIOCTPATUBHbBIE MaTepHAIBL.
OO0muii  00veM KypcoBoil paborel cocrtaBiser 25-30 crpanun (0e3 MPHIIOKCHMIA)
KOMITBIOTEPHOTO TEKCTa, BKIIOYAas PHUCYHKH, YEPTEXKH, TAONUIIBI, AUArpamMmbl, rpaduku u
CXEMBI.
Kypcosas pabota nomkHa ObITh 0OpOpMIIEHA B yKa3aHHON HUXKE [1OCIEI0BATEIbHOCTH:

- TUTYJIbHBIN JIUCT;

- cojepKaHUE;

- BBEJCHHUE;

- OCHOBHas 4acTb;

- 3aKJIIOYCHMUE;

- CIIHCOK JIUTEPATYyPHI;

- IPUIIOKECHHUS.

THTYJBHBIN JIUCT COLEPIKUT:

- TIOJHOE HAUMEHOBAaHUE Y4eOHOTO 3aBEeICHUS

- HauMeHOBaHHe Kadeapsl;

- Ha3BaHWeE Y4eOHOH TUCIMILINHEI,

- TeMy KypcoBoil paboThI;

- cBeaeHus 00 aBrope paboThl (paMuus, UMsl, 0T4eCTBO, Ne rpymIbl);

- CBeeHHs 0 pyKoBoauTese (hamuius, uMs, OTYECTBO, YUCHasl CTETICHb U 3BaHNUE);

- Topon, roa Hanucauus pabotsl (cMm. [Ipunoxenue 9.1).

TUTYIBHBIN JTUCT HE HYMEPYETCH.

B coaepixaHuu 1ociie0BaTeNbHO MEPEYUCIIAIOT 3ar0J0BKH IJ1aB, naparpadoB U MPUIOKEHUH ¢
yKa3aHHEM HOMEPOB CTPaHMI, Ha KOTOPHIX OHHU nomemnieHsl. CopepikaHue TOJDKHO BKIIFOYATH
BCE 3arojIOBKH, MMEIONIHMECS B KypcoBoil paboTe. OTAENbHO MEPEYUCISIIOT BCE TaOMWIBI U
WITIOCTPAIMK C YKa3aHHEM HOMEPOB CTPAHULL.
Bo BBeieHMU 00OCHOBBIBACTCS aKTYaJIbHOCTh TEMbI KYPCOBOM PabOThI, YKa3bIBAIOTCS OOBEKTHI
UCCIeTOBaHMs, (POPMYJIMPYIOTCS ENIM UCCIIEAOBAaHMs, KOTOPhIe KOHKPETH3UPYIOTCS B 3aja4ax
uccienoanus. O6beM 3Toi yacTu paboThl - 1-2 cTpaHULIBI.
OcHOBHasi 4acTb  KypcOBOM palOThl COAEPXKHUT  OOLIYI0 XapaKTEpUCTHKY OOBEKTa
UCCIICIOBAHMS, OMUCAHWE MOJETeH M METOJOB aHajiu3a, pacdeTHyro dYacTb. OO0s3aTenbHOU
YacTbIO KypCcOBOH pabOTBl  SBISIOTCS WJUTIOCTPATUBHBIE MaTepUaNbl (YEPTEKH, CXEMBI,

rpaduKu, TaOIHIIBI), XapaKTEPU3YIOIINE OCHOBHBIE BBIBOJIBI U TIPEITIOKCHHS.



OcHOBHas 4aCTh COCTOMT U3 2 TJIaB, B KOTOPBIX PACKPBIBAETCS CO/IEPIKaHNE KYyPCOBOU PaOOTHI.
HazBanue riaBbl JOMDKHO OBITH KPAaTKUM, COJEPKATEIHHBIM W HE MOBTOPSTH HA3BaHHE CAMOM
KYPCOBOM paboTHI.

Hazpanus maparpadoB packpblBalOT U KOHKPETU3HPYIOT COACpKAHHUE IJIaBbl, HO HE MOBTOPSIOT
ee HazBaHus. Coaepxanue paboThl 00CYkKIAETCS ¢ PYKOBOJUTEIEM U YTBEPKAACTCS UM.

B 3axiouennn GopMyIUpPYIOTCSI OCHOBHBIE BBIBOJBI IO TEME HCCIICAOBAHMUS, TOKA3bIBAIOTCS,
KaK JIOCTUTHYTHI 1IeJIM ¥ PEeIIeHbI 3a7auu, IOCTaBJICHHbIC BO BBEICHHUU.

Cnucoxk JMTepaTypbl BKIIOYAaeT BCE MCIIOJIb30BAaHHbIE MCTOYHHUKU B al(aBUTHOM MOPSIKE.
CBeneHMs O KHUTAaX M CTaThAX JIOJDKHBI COOTBETCTBOBATH IpaBHiaM OuOimorpaduyeckoro
onmcanus. Hymeparus HCTOUHUKOB - apaOCKuMu nudpamu, CKBO3Has (CM. TIpriioxeHue 9.2).
[Ipuiaoxennss opopmIIAIOTCS KaK COCTaBHAsE 4acTh pabOThl M BKJIKOYAIOT BCIOMOTATEIbHBIN
MaTepuall, YTOUYHSIOIIMNA OCHOBHYIO 4YacThb pPa0OThl (IPOMEXYTOUHBIE pACUEThbl, TAOIUIIbI
BCIIOMOTATENbHBIX HU(POBBIX AaHHBIX M T.M.). Kaxmoe I[lpmioskeHne HayMHAETCS C HOBOU
CTpaHUIIBI (CYET CTPAHMII MPOJOIDKACTCS TIOCIIE CIMCKA JTUTEPaTyphl) U KaxxaoMy [lpuinoxenunto
npucBauBaeTcs MopsAaKoBbiii Homep. O0bem IlpunoxeHuil He OrpaHWYeH W HE BKIIOYAETCS B

00s13aTeJIbHOE KOJINYECTBO CTPAHUL] KYPCOBOU pabOThI

3. MOJAIrOTOBKA YEPHOBOI'O BAPUAHTA KYPCOBOM PABOTHI

[Tocne wu3ydeHus JnUTEpaTypbl M COCTAaBJIEHHs IUIaHA KypCOBOH pPabOThI, BKIIIOYAIOIIErO
Ha3BaHU TJ1aB ¥ maparpagos, CTYJEHT MPUCTYNAET K MOATOTOBKE ee YepHOBOro Bapuanta. [lpu
ATOM Ha3BaHUs TJIaB U maparpados, a TAKKE UX KOJMYECTBO MOTYT OBITH CKOPPEKTHPOBAHBI, 110
COTJIACOBAHUIO C PYKOBOJUTEJIEM, HO TEMa HE MOXKET ObITh U3MEHEHA.

He nomyckaercs KOMOWIALMS, T.€. MEPENUCBIBAHUE UCIIOIb3yEMbIX UCTOYHUKOB, MO0 MpsAMoOe
KonupoBaHue ux u3 Internet'a .

UepHoBoil BapuaHT palOTHI MPEACTABIAETCS HAa MPOBEpPKY pykoBoauTento. Ilocne mposepku
YEpHOBOIO BapuaHTa KypcOBOH pabOThl PyKOBOAWUTENb OTMEUAET €€ HENOCTaTKH, KOTOphIe
HEOOXOIMMO YCTpaHUTh @IPU IMOJATOTOBKE €€ OKOHYAaTEeJIbHOIO BapHaHTa, KOTOPBIA B
JIEKTPOHHOM BUJE TOJBEPraeTcs NMpOBEPKE B cUCTEME «AHTUIIIaruatTy. Jlonst opuruHajJIbHOTO

TEKCTa NOJKHA ObITh HE MeHee 60%.



4. TPEBOBAHHUS K O®POPMJIEHUIO OKOHYATEJBHOI'O BAPUAHTA
KYPCOBOM PABOTBI

Odopmnenne KypcoBoil pabOThl OCYIIECTBISIETCS CHJIIAMH CAaMOTO CTYACHTa IO €IUHOMY
o0pa3iLy, rmocie 4ero KypcoBasi paboTa B MEperuieTEeHHOM BHJIE CIaeTcs Ha Kadenpy.

Tekct KypcoBoil pabOTHI MeUaTaeTcs Ha OJIHOM CTOpoHE Oenoi mucyeit Oymaru gopmara A4,
KypcoBast paboTta odhopmisieTcss Ha KOMITbIOTEPE B TEKCTOBOM pemakTtope MS Word. Pasmep
nojeil (paccTosHUE MEXAYy TEKCTOM M KpaeM cTpaHullpl): cieBa — 30 mm, crnpaBa — 10 MM,
cBepxy — 20 mm, cHu3y — 20 MM.

Hywmepanusi crpaHul] BBIIOIHSAETCS IO LEHTPY BBEPXY CTPaHHUIBI HA YpoBHE 15 MM OT Kpas
nucTa apabCcKkuMu 1udpamu.

MesxcTpounslii uHTEpBa — 1,5 (B pabouem nose nokyMmeHTa pacnosaraercs 28-30 cTpok).
Pasmep mpudra — 14.

Tun mpudra: 11 ocHoBHOro Tekcra - Times New Roman, HauepTanue nutep oObIMHOE; AJIS
3aroJIOBKOB - Arial, HauepTaHue JUTep MOITYKUPHOE.

[TepBas (kpacHas) cTpoka a03ana JOJDKHA UMETh OoTcTymn 1.25 cM. BblpaBHHBaHME OCHOBHOI'O
TEKCTa IPOU3BOJUTCS 10 IIMPUHE C YCTAHOBIEHUEM aBTOMAaTHUECKOI0 IIEPEHOCA.

Hywmeparnus ctpanuil B KypcoBoil paboTe ckBo3Has. TaOnUIbl M pUCYHKH, PACIIONOXKEHHbIE Ha
OTJIENbHBIX CTPAHUIIAX, CIIHCOK JIUTEPATYPhl U MPHIIOKEHHUS HEOOXO0IMMO BKJIIOYATh B CKBO3HYIO
HyMEpPAIUIO CTPaHUL.

[TepBoii cTpanuIeil KypcoBoi pabOThl SIBISAETCS TUTYJIBHBIN TUCT, BTOPO - «Cozmep:kaHue».
[TepBoii cTpanurieii, Ha KOTOPOI Meyaraercs HoMep, siBisieTcs: «CoaepKaHuey.

Kaxayro rnaBy, a Takke BBEJIEHHE U 3aKIIOYEHNE HAUMHAIOT C HOBOW CTPaHUIIBI.

BBenenue u 3akijil04eHHe HE HYMEPYIOTCS, BCE OCTAJIbHBIE IJIaBbl OCHOBHOW YacTHU KYypCOBOM
paboThI TOJHKHBI UMETH MOPSAAKOBYIO HyMEPALHUIO.

I'naBa o603HauaeTcs ogqHON apaOckoit udpoit 6e3 Touku Ha koHue. [laparpadgbl HymepyroTcs
B mpenenax Kaxjaou riaBbl. Homep maparpada momkeH cocToATh W3 NBYX Iudp, mepBas u3
KOTOPBIX SIBIISIETCSI HOMEPOM TIJIaBbl, a BTOpas — maparpada, pa3aeleHHbIX TOUKoW. B koHIe
HOMepa naparpada Takke He CTaBIT TOUKY (Harmpumep, 2.1 — nepBblit maparpad BTOpoii IiaBsl).
Howmep cootBeTcTBytOIIEH TTIaBBl WM Taparpada pacroliaraetcsi B Hadalie 3aroJioBka. [ J1aBel u
naparpadsl JODKHBI UMETh KpaTKHE, COOTBETCTBYIOLIME COJEpPKAHUIO 3arojioBKU. B KoHIe
3aroJoBKa TOUKY He cmaeam. [loguepkuBaHue U MEPEHOC CIOB B 3arojOBKAX HE JOMYCKAETCS.
Briaenenune 3aroiaoBka NpoU3BOAST YBEIMUEHUEM )KUPHOCTH.

Texkct KypcoBod pabOThl JOHKEH OBITh WJUTIOCTPUPOBAH TAaOJUMIAMH W HATJISAHBIMU

MaTepuajJaMu (cxemMaMmu, rpagukamMu, AMarpaMMmaMu u jap.). OHM pacnofiaratroTcsi B TEKCTe UiIu



BBIHOCSITCS Ha OTAETBbHYIO CTpaHuIly. Bce HarnsgHble MaTepuasbl U TaOIHUIbI JOKHBI UMETh
3aroJIOBKH U OBITh TPOHYMEPOBAHHI.
Hywmeparus Tabmuil 1 HarJIsiIHBIX MaTEPUajIoB OCYIIECTBISIETCS pa3ieibHO B CKBO3ZHOM MOPSIKE
BHYTpH Kaxxa0ro naparpada.
JIrobasi wutIOCTpanys B KypcoBOM paboTe pa3MeInaeTcs cpasy MOCie CChUIKM Ha HEe B TEKCTE
(ecnmu 3aHMMAIOT CTPAHMIY LIEJTUKOM, TO pAaclojaralTcsi Ha CJEeAyIOLIed Iocie CChUIKU
CTpaHHIIE), UMEHYETCS PUCYHKOM U 0003HaYaeTcs caoBoM “Puc.”.
— Kaxnplii pUCyHOK OJDKEH CONPOBOXKIAThCSA Ha3BaHuMeM. Ha3BaHue pUCyHKa U €ro
HOMEp pacIoiaratoT MMOJ] PUCYHKOM U MO CepeIuHE CTPOKHU.
— Ilocne HOmepa pucyHKa CTaBUTCS TOYKa, IOcjie Ipodesa ¢ 3arjiaBHONM OYKBBI
OPUBOJAT €ro Ha3BaHHME, B KOHIIE KOTOpOro TOYka HE cTaBUTCA. Hampumep,
Puc.2.2.1. CooTHouleHne 00bEMOB pealn3aluy NPOIYKIMH [0 TOBAPHBIM IpYIIaM.
DTOT PUCYHOK pacIioiaraeTcsi BO BTOPOil I1aBe, BTOpoM ab3alle U umeeT Homep 1.
[MudpoBoii MaTepuan KypcoBOro mnpoekra ogopmisercs B Buie Tadaun. Kaxnas tabinuna
JOJI’KHA UMETh HOMEP U 3ar0JIOBOK, KOTOPBIE pa3MeIlaloTcs Hajl COOTBETCTBYIOLICH TaOIHIIeH.
Homep npeanasnayeH Juist TOro, 4ToObl yIPOCTUTH CCHUIKY Ha TAaOJMIy B OCHOBHOM TEKCTE U
UACHTU(DUIIMPOBATH MECTOPACIIONIOKEHUE TaOIUIBI. ODOPMIISETCS OH CIISIYIOIUM 00pa3oMm:

— ¢ BBIpaBHMBAaHHEM BIIpaBO B BHJAe cioBa “Tabnuua” ¢ MOCIeqyoUM HOMepoMm Oe3
TOYKM Ha KoHle. Hampumep, Tabmmma 2.2.3, pacmornaraercss Bo BTOpoM maparpade
BTOPOH TJIaBbl U UMEET HOMED 3;

3aronoBOK MO3BOJISIET BOCIIPUHUMATh MaTepuai Tabauisl 6e3 oOpalleHus K OCHOBHOMY TEKCTY.
[Tpu ccpuike HAa TaOMUIBI B OCHOBHOM TEKCTE MOSICHUTENILHOW 3alMCKU CIIEAYeT MHUCATh CIOBO
“Tabmuma’” ¢ ykazaHueM HoMepa, Hanpumep, Tabmuma 2.2.3. Tloka3zaTenu Tabiauibl MOTYT UMETh
OJIMHAKOBYIO pa3MEpPHOCTh, TOTJa OHAa BBIHOCHTCS B 3arojoBOK, EciM ToOKazaTenn HMErT
pa3inyHble Pa3MEpPHOCTH, B TAONHUIly BKIIOYAIOT OTHAEIbHYIO rpady “Enununa usmepenus’.
[Tocnennue MoryT OBITh 3alMCaHBl B COKPALLIEHHOM BHJE, HO C COONIOJIEHHEM JEHCTBYIOLIMX
cranmapToB. ['pada “N m/m” BKIO9aeTcs B TaOJNHIly, TOJBKO €CIIM B TEKCTE €CTh CCHUIKM Ha
CTPOKH TaOJIHUIIBI.

Tabnuipl ¥ WITIOCTPATUBHBIE MaTepHallbl pacrlojaraloT TakuM o0pa3oM, YTOOBI UX MOXKHO
ObUI0 yuTaTh 0€3 MOBOPOTa PYKONMHUCH WIM, B KpallHEM ciydae, C MOBOPOTOM IO YacOBOU
CTpEJIKE.

®opMmyJibl, TIOMEIICHHBIE B KypCcOBOH pabote, HymepyroTcs. [lopsakoBeiii HoMep (GopMyibl
MPUBOJIUTCS B KPYIUIBIX CKOOKax crpaBa OT Hee W 3amuchiBaeTca apabckumu mudpamu. Ilog
dopMysioii TUOIYT CcIOBO “TAe”, a 3areM pacH(pPOBLIBAIOT €€ COCTABISIIONIME B TOM

MOCJIEIOBATEIPHOCTHA, B KOTOpPOW OHHU TpuBeJeHBI B (opmyne. B kxonme dopmynsr u B



MOSICHSIIOIIEM €€ TEKCTe 3HAKW MPENUHAHMS PACCTABISIOTCS B COOTBETCTBUM C IpaBUJIAMU
MyHKTYyaIuu.
[Ipu ucnonp30BaHUU B KypcOBOM paboTe LMTAT WU MHEHHMH JAPYTUX aBTOPOB 00s3aTENbHbI
ounonauorpaguyeckue CCbUIKM Ha HCTOYHMKH. [locme ymoMHMHaHUS —JHUTEPATypPHOTO
MPOW3BENICHUST WJIH TPUBEICHUS LUTAThl B KBAJAPATHBIX CKOOKaX MPOCTABIISIOT HOMEp, O]
KOTOPBIM 3TO TPOW3BEICHUE 3HAYUTCS B CIUCKE JIUTEPATYpPHl, a MPU IMUTHPOBAHUH — TaKKE
HOMEp CTpaHUIIbl, HA KOTOPOM OHA TpHUBElIEHa, Hanpumep, [17] umu [19, ¢.67].
CBeneHusl 0 KHUTaxX B CIHCKe JUTEPATYPHI JOKHBI BKIIIOUATh: (haMUJIMIO M MHUIIAAJIBI aBTOPA,
HAaMMEHOBAHME KHHUTU, MECTO H3JaHus (TOpoj), W3aTeIbCTBO, TOJ HM3JaHUsA, KOJIMYECTBO
crpanull. CBeICHUS O CTaThsIX U3 KYPHAJIOB, COOPHHUKOB, HAYYHBIX TPYJOB WM T'a3eT B CIHCKE
JUTEepaTyphl JODKHBI BKIIOYATh: (GaMWIMIO W HHHUIMAIB aBTOpa, Ha3BaHHE CTaTbH,
HAaUMEHOBaHHE COOpHHKA, KypHaia (Ha3BaHHE, TOJ BBIIyCKa, HOMEP, CTPAHUIIbI) WIA Ta3eThl
(Ha3BaHwue, roji, YUCJIO, MECALl, HOMEpP U CTPAHMILY, €CIIH 00BEM Ta3eThl 0oJiee 6 CTpaHuII).
Bce anexTpoHHbIE pecypchbl JOKAJIbHOTO (Ha (pU3MUECKHX HOCUTENSX), M YJAJICHHOI'0 J0CTyla
(ctipaBOUHBIE CUCTEMBI, pecypchl HTepHET), paccMaTpUBaIOTCs Kak OMyOJIMKOBaHHBIE M MOTYT
BKJIFOYAThCS B CIHMCOK HCIOJBb30BAHHOW JUTEepaTypbl. OmnucaHue »3JIEKTPOHHOTO pecypca
COJICPIKUT CBENICHUS, NAIONIFEe BO3MOXKHOCTh WACHTU(UIIMPOBATH €r0, a TaKXKe MOIyYUTh
IpeJICTaBICHUE O COJEPKaHUU, XapaKkTepe, o0beMe, Ha3HAaUeHUH, BUI€ GU3NYECKOTO HOCUTETS,
CHCTEMHBIX TpeOOBAHUAX, PEKUME JOCTYIA U APYTUX crenupHIECKHX XapaKTepucTukax'.

[Tpumepsr ohopmiteHHS IPUBEACHBI B IPUIOKESHUH 9.2.

[TocnenoBarenbHOCTh BKIFOYEHHUSI HCTOYHUKOB B CIIMCOK JIMTEPATYPbI CIEAYIOIAS:

- 3akoHojarenbHble Martepuansl KP, pemenuss I[lpaBuUTenbCcTBA M CTaTUCTHUYECKUE

MaTepHuabl;
- KHUTH U CTaThU MO alaBUTy aBTOPOB U 3arJiaBUii ¢ YUETOM MOCIEAYIONUX (BTOPBIX,
TPEThUX U T.7.) OYKB;

- HeomyOJMKOBaHHBIE JOKyMeHTHI (oT4eTsl 0 HUP, TOO, nuccepranmu u T.1.);

- KHHTHY U CTaThH, OMMyOJIMKOBAHHbBIE HA HHOCTPAHHOM SI3BIKE.

- DJEKTPOHHBbIE HH()OPMAIIMOHHBIE PECYPCHI.
Hywmeparnivs HCTOYHUKOB B CIICKE JINTEPATYPHI JIOJKHA OBITH CKBO3HOM.
[Tocie cmmcka nUTEpaTyphl MPEICTABISIOT NPUWJIOKEHUs (TaOiuIbl, TpaduKH, CXEMBI,
WCXOJIHBIE M JPYTHE MaTepHUalibl, KOTOPbIe OBLIM HMCIOIB30BaHBI TP BBIOJTHEHUH KYypCOBOTO
MPOEKTa KaK BCIIOMOTraTeNnbHbIe). [IpunoxkeHus JOMKHBI UMETh MOCIEA0BATEIbHYI0 HyMepaIiio

" 3aroJIOBKH, OTpaXAOMUC UX COACPIKAHUC.

! MHTepakTBHaA NomolLb B GOPMUPOBaHUM CMIMCKA ITepaTypbl NpUBEAEHA Ha cailTe www.snoskainfo.ru



[TpunokeHuss HEOOXOMUMO pacrojarath B TOPSIKE MOSBICHUS CCHUIOK HAa HHUX B TEKCTE
OCHOBHBIX pa3zenoB. Kaxaoe npuaokeHue HauMHAIOT C HOBOM CTpaHMIIBI; B IPABOM BEPXHEM
yrry numyT ciaoBo “TIpuinoskeHne” ¢ COOTBETCTBYIOIIMM MOPSAKOBBIM HOMEpPOM, HampuMmep,
[Ipunoxenue 1.
5. HOATI'OTOBKA NPESEHTAIIUA

Jns ynobcTBa npoBeieHus 3alUThl CTYJIEHTY CJIEIYET MOATOTOBUTH 3JEKTPOHYIO IPE3EHTALIUIO.
[Tpe3eHTanysi FOTOBUTCS TOJBKO MOCIJE TOTO, KaK KypcoBasi pabOThI BHIIIOJIHEHA TOJTHOCTHIO U
onobpena pykoBoauteneM. [Ipesentamnus roroButcs B cpeae PowerPoint. [Ipe3enTanus nomxHa
OBITh pacCUMTaHa Ha 7 MUHYT BBICTYIUIEHMS U, CIIE0BATENbHO, cOCTOATh U3 10-12 ciaiinos.

I[IpumepHoe conepxaHue cJIalWI0B:

6. HazBanue Temsl.

7. IlocraHoBKa 3a1a4u

8. Omnwucanue npoOiemMsbl B IUTEpaType

9. McxonHble JaHHbBIE

10. Pe3ynbTaThl 00pabOTKH JaHHBIX

11. 3aknrouenue

Ha cnaiinel BBIHOCSTCS: TEKCT, rpaduKu, quarpaMmmsl, Tabiaunsl. [Tpu opopmuennun
crnaitioB B cpene PowerPoint pasmep mo0oro ucnonp3yemoro mpudra 10KeH ObITh HE MEHEE
24 1.

7. 3AIIIUTA KYPCOBOM PABOThHI

KypcoBas pabota nommkHa ObITh pecTaBleHa Ha KaQeapy MaTeMaTHIECKIX METOIOB U
UCCJIEIOBaHMsI ONIEpalliii B 9)KOHOMUKE HE TO03K€e, YeM 3a 2 JTHS J0 3alUThI U 3allUIICHa B
CPOKH, ycTaHOBJIEHHBIE Kadenpoii. KOHKpEeTHBIN CPOK 3aIUThI COTIIACYETCS C PYKOBOIUTEIIEM.
Ha 3amure kpome pyKoBOJIUTEINS MOTYT MMPUCYTCTBOBATh APYTHUE MPEIOIaBaATEIH, a TAKKe
CTYJICHTBHI.
3amuTa COCTOUT U3 CIIEIYIOIIMX ITAIOB!

e BBICTYIUIEHUE CTYJI€HTA MPOJIOJKUTEILHOCThIO 7 MUH.;
e OTBETHI Ha BOMPOCKHI PYKOBOIMTEIS, @ TAK)KE BCEX MPUCYTCTBYIONIMX HA 3aIIUTE;

e OLIEHKA pabOTHl PyKOBOAUTEIIEM.

8. OIIEHKA KYPCOBOW PABOTBI
OreHka KypcoBOi pabOThI OCYIECTBIISETCS HA OCHOBE CIIEIYIOIUX KPUTEPHUEB:
e COOTBETCTBHE O(hOpMIICHHUS pabOTHI TPEOOBAHUM;

o COOTBCTCTBHUEC COACPIKAHUA TEMC,



CaMOCTOSITENIFHOCTh CTYIEHTa Ha BCEX 3Tanax MOATOTOBKU KypCOBOil paboThI
(cocraBieHue T1aHa paboTel, COOp M aHAJIN3 HCTOYHUKOB, 00pabOTKa JaHHBIX,
(dhopmyupoBaHUE BHIBOJIOB);

CBOEBPEMEHHOCTb M YETKOCTh BBITIOJHEHHUSI TPEOOBAHUI PYKOBOIUTEIIS;
Ka4CCTBO BBICTYIIJICHUS HA 3alIUTC,

APTYMCHTUPOBAHHOCTb OTBETOB HAa BOIIPOCHI B ITPOLECCE 3allIUTHI.



[Ipunoxenne 9.1
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KBIPI'BI3CKO-POCCUNUCKHU CJIUABHHQKI/IIX YHUBEPCUTET
HUMEHMU NEPBOI'O NNPE3UJIEHTA POCCUMCKOMN ®EJEPALINM B.H. EJIbLIUHA

Kadenpa marematnyeckux MeTO/I0B U HUCCIEAOBAHNUS ONEpaliil B 9KOHOMHUKE
nmenu U. B. JlykamoBoit

JAUCHUIIVIMHA: AHAJIM3 BPEMEHHBIX PAJ10B

KYPCOBAS PABOTA
Ha TEMY:

AHanu3, MOJICIMPOBAHKUE U TIPOTHO3UPOBAHUS MTPOU3BOJICTBA COKOB (DPYKTOBBIX U OBOIIHBIX B
Kwiprezckoit Pecriyonuke 3a nepuon 2004-2024 rr.

Beimonawn: CTYJIEHT rpynmsl OMM-22
NBanos A.C.
PykoBogurens: K.2.H. borarsipes M.M.

bumkek 2025



[Ipunoxenune 9.2

[Tpumep opopmIIeHHS CITUCKA TUTEPATYPbI

1. Koncruryuus Keipreizckoit  Pecnyonmuku — [Onexktponnsiii  pecype] // URL
http://www.gov.kg/?page id=263&lang=ru (30.07.2015).

2. Macnoy, A. MotuBanus u tudHocts [Tekct] / A.Macnoy. — 3- e uzn. — CII0. : ITutep, 2008. —
352 c.

3. Boyce, B. Real Estate Terminology [Tekct] / B.Boyce. — Cambridge: Ballinger Publishing Co,
1975. - 137 c.

4. XappucoHn, ['eapu C. Ouenka neasmwkuMoctu [Teker] : yue6. mocodue / ['eapu C. Xappucos.
— M. : Mocob6nynpnonurpaduzaat, 1994. — 231 c.

5. OrypuoBa A.H. Pomnp rocymapcTBa Ha pBIHKE KWIbS [DJIEKTpOHHBIA pecypc] //
HayxoBenenne. — 2014. — No5. — URL : http://cyberleninka.ru/article/n/rol-gosudarstva-na-
rynke-zhilya (04.08.2015).

6. Mankuna, M.IO. Heokiaccuyeckuii M1 HEOMHCTUTYLMOHAIBHBIM aHAIU3 phIHKA JKHIOW
HeaBKUMOCTH Poccwmiickoii ®enepanuu [Tekcr] / Mankuna M.IO., lllynenaukosa E.A. // JIS.
—2012. - T.4,No 3. - C. 22-32.

7. Jlykamosa, 1.B., Mokpoycos, H.B., Makcymona, H.P. PerHok kBaptup B r. bumkexk [Tekcr] /
N.B.JIykamosa, H.B. MoxkpoycoB, H.P. MakcymoBa // BectHuk Ksipreizcko-Poccuiickoro
Cnassuackoro Yausepcureta; KPCY.—2002. — No4. — C.30-35.



	2025-2026_b380301_22_4 э _эмм_plx_Анализ временных рядов
	Приложение 1.Контрольные вопросы
	Приложение 2.Примерные темы курсовых работ
	Приложение 3. Задания для лабораторных и домашних работ
	Приложение 4.Темы аналитических записок
	Приложение 5.Тесты
	Приложение 6.Контрольные работы
	Приложение 7. Виды работ и шкалы
	Приложение 8.Технологическая карта
	Приложение 9. Указания к выполнению курсовой работы

