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1. HEPEYEHD IINTAHUPYEMBIX PE3YJIBTATOB OBYUYEHUA
O AMCHUMIIVIMHE, COOTHECEHHBIX C INTAHUPYEMbBIMH
PE3YJbBTATAMMU OCBOEHMUS ITPOTI'PAMMBI

I.1.duciunmaa B1.5.03  «OkoHomeTpuka  (OIPOJABUHYTBHI  YpPOBEHB)»
o0ecneumBaeT OBJIAJICHUE CASAYIOIMMU KOMIIETEHIUAMHU C YUYETOM HTaMna:

Kon HaunmenoBanue Kop 3rana HaunmenoBanue drama
KOMIIETCHIINH KOMIIETCHIINH OCBOCHHS OCBOCHHSI KOMIIETCHIIUU
KOMITETEHIIUU
YK OC-1 CnocoOHOCTB YK OC-1.2 CriocoOHOCTh MPUMEHATh CUCTEMHBIH
MPUMEHSITD MOJXOJ IJIsl pELICHUS
KPUTHUYECKHI aHaIu3 npo¢eCCHOHANIBHBIX 3a/1a4
Y CUCTEMHBIN
MOAXOJ IS
pelieHus
npo¢eCcCUOHATIBHBIX
3aja4y

1.2.B pe3ynpTaTe OCBOEHUSI AWCIUIUIMHBI Yy CTYJICHTOB JIOJKHBI OBIThH
c(hOopMHUPOBaHBL:

Kon srana
OCBOEHUS PesynbTaTel o0yueHus
KOMITETCHIINH
YK OC-1 HA YpOBHe 3HAHULL:
- OCHOBHBIC HANpABICHUS W PE3YJIbTAaThl HCCIEIOBAaHUM, MyOIMKyeMBIX B
BEJYIIUX KypHajax 10 UCCIEI0BAHUAM B SKOHOMETPHKE;
- IEPCIIEKTUBHBIE METOABI SKOHOMETPUUECKOTO aHAJIH3a;
- MOMYJSpHBIE MPOrPaMMHBIE MPOAYKTHI, MPUMEHsSEMbIE IS pa3paboTKu U
aHaJIM3a SKOHOMETPUUECKUX MOJIENEH;
HA YPOBHEe YMEeHUU:
- CIOCOOHOCTH MPUMEHSTH METO/IbI SKOHOMETPUKH JJIS TIOCTPOCHUST MOJIETIEH 1
aHanM3a 3aJady, BO3HUKAIOUIMX B MHKPO- U MaKpOIKOHOMHKe, B cdepe
(uHAHCOB,;
- HWCIONB30BaTh mporpammy Eviews s pa3paOOTKu SKOHOMETPUYECKHX
MOJIeJIeH M OIIeHKH WX KaueCTBa;
- Ha OCHOBE IOJyYEHHBIX MOJEJEH CTPOUTH MPOTHO3bI PA3BUTHSI KOHKPETHBIX
SKOHOMHYECKUX CUTYaLUN.
HA YPOBHE HABBIKOG:
- BIIQJICTh COBPEMEHHBIMH CII0CO0aMu cOOpa TaHHBIX;
- IPOBOAMTH CAMOCTOSITENIBHYIO UCCIIEIOBATENBCKYIO paboTYy.

2. ObBBEM U MECTO JUCIHHUIIJIMHBI B CTPYKTYPE OII BO

O0beM JUCHUIIIMHDI

O6mass Tpynoemkocts b1.5.03 «OkxoHomeTpuka (IPOABUHYTHIM YPOBEHB)»
cocTaByseT S5 3auéTHbIX eauHul — 180 ak. 4.



KonuyecTBO akajgeMHYECKUX YacoB, BBIIECJICHHBIX HAa KOHTAaKTHYIO padoTy C
npernojaBareneM il O9HOW (opmbl oOydeHwms, cocTaBisieT 48 ak.d.. JIEKIIMOHHBIE
3aHiATHS —12 ak.4., nmpakthyeckue 3aHsATHS — 36 ak. 4. CamocTostenbHas padbora
coctaBisieT 96 ax. 4.; JUIsl OYHO-3a04HOM (OpMbl OOYUEHUS: JIEKIMOHHBIE 3aHATUS — O
aK.d4., mpaktuyeckue 3ansaTus — 18ak. 4. CamocrostensHas padboTa cocrasisier 129 ak. u.

®dopma IPOMEKYTOUHOH aTTeCTallMd B COOTBETCTBUM C YYE€OHBIM IUIAHOM —
DK3aMEH.

Mecto qucuumiunbl B crpykrype OII BO

Huctumnaa b1.5.03 «9xoHoMeTpuka (MpOABUHYTHIA YPOBEHB)» OTHOCHUTCS K
OJIOKY JUCITUTUTHH 0a30BOM 4YacTH y4eOHOTO TIaHa HAaITPaBJICHUS MTOATOTOBKY MarucTpoOB
38.04.01 «DxoHOMUKA C HAMPABIEHHOCTHIO MOATOTOBKU «KopropaTuBHas 5KOHOMUKa
U U3y4aeTcs Bo2ceMecTpe Ha 1Kypce — O4Hasi U O4HO-3a09Hast POPMBI OOyUCHHUS.

JlucrumiHa ~ peanu3yeTcs 1MOcie WM3yYeHHs JUCHUIUIMH — OakaiaBpuara:
MaTeMaTUYECKOro aHaiau3a, aiureOpbl, TEOPUM BEPOSTHOCTH W MATEMaTUYECKOU
CTaTUCTUKU, MUKPO- U MAKPOIKOHOMUKH.

JlocTrKeHUe TUTAaHUPYEMBIX pe3yJlbTaTOB OOYYEHHUS CIY)KUT OCHOBOM IS
JTUCUUIUIMH, CBA3aHHBIX C OSMIOUPUYECKUM aHAJIM30M pEalbHbIX JIKOHOMUYECKUX
SIBJICHUW, B Kypcax MakKpOo- W MHUKPOIKOHOMHUKH (TIPOJABUHYTHIM YpOBEHb), MPHU
BBITIOJIHEHUHU UCCIIE0OBAHUM B XO/I€ MOJATOTOBKH MarucTepCKOM AUCCepTalUU.

3. COAEPKAHME U CTPYKTYPA IUCIHUIIJIMHBI

Ounasn popma ooyuenusn

O0beM THCIHHUILINHDBI, aK. Yac. dopma
KonrakTHas padora TEeKYILero
No n/n HanmenoBanue TeM 00y4aroIuXcH ¢ KOHTPOJISA
(pa3nenoB), Bcero npenogaBaTesieM CP yCneBaeMoCTH,
10 BUIaM YUeOHBIX 3aHATHH MPOMEKYTOUHOM
J JIP 3 KCP aTTecTanuu™®
Tema 1 | Ouenxka CI{I’CTCM 18 2 4 12 1103, Ull
ypaBHEHUMU
Tema 2 | Mogeny maHeIbHBIX 20 ) 6 12 1103, Uil
JaHHBIX
Tema 3 | Henuneinolie 16 ) 4 12 1103, Ul
MOJIETIH ¥ 0TOOp
Tema4 | AganTUBHBIE
METO/bI aHAIIN3a
BPEMEHHBIX PSI/IOB. 18 ) 4 12 1103, 1l
IIporuoszuposanue
o mojeirsM ARMA,
ARIMA
Tema 5 | IlpuynHHOCTH U
OouHas 16 - 4 12 1103, UIl
9K30TC€HHOCTh




O0beM IMCHHMILIMHBI, AK. YaC. ®opma
KounrakTHas padora TEeKYyLIero
Ne i/ HaumenoBanue tem o0y4Jaroummxcs ¢ KOHTPOJIsA
(pa3nenoB), Bcero npenojaaBartesjiemM Cp yCIeBaeMoOCTH,
10 BH/IAM YYeOHBIX 3aHATHIl NPOMeKyTOUHO
J JIP 113 KCP arrecranuu®
Tema 6 | Metomgomorus
BOKTODHDIX 20 2 6 12 m3, un
aBTOperpeccuit
(VAR)
Tema 7 | BaliecoBckmit
noaxoJ. Beenenne B 18 ) 4 12 1103, HiT
¢unbTp Kanmana
baitecoBckue VAR
Tema 8 | Henuuelineie
MOJICJI BPEMEHHBIX
panoB. Monenu
BPEMEHHBIX PSAJIOB C 18 2 4 12 1103, ull
YCIIOBHOU
reTepPOCKEeTaCTUUHOC
TBIO
[IpoMexyTouHas aTTecTalus 36 DKk3ameH
Beero: | 180 | 12 | | 36 | 36 | 96
Ouno-3aounasn popma ooyuenus
Ne n/mm HaumeHoBaHue TEM O0BbeM THCIHHUILINHDBI, Yac. dopma
/WM pa3ieioB Bceero KonrakTHas pa6ora Cp TeKylIero
00y4arouuXxcs ¢ KOHTPOJIA
npemnoaaBaTejieM ycneBaeMocCTH,
10 BHAaM Y4eOHbIX NPOMEKYTOYHOM
3aHATHI aTrecTaluu
JI JIP 3 | KCP
Tema 1 | OneHka cuctem 18 - 2 16 o3, 11
ypaBHEHUH
Tema 2 | Mojenu naHeaIbHbIX 22 2 4 16 o3, 11
JTAHHBIX.
Tema 3 | Henuueiinsie Moaean u 18 - 2 16 1103, Ull
oT0Oop
Tema 4 | AnanTUBHBIE METOIBI 18 - 2 16 1103, Ull
aHaJIM3a BPEMEHHBIX
PAIOB
Tema 5 | [IpyunHHOCTD U 18 - 2 16 Hos, 11
0JI0YHAast IK30T€HHOCTb.
Tema 6 | Meronmonorus 18 - 2 16 1103, 1ull
BEKTOPHBIX
aBToperpeccuii (VAR).
Tema 7 | bailecOBCKUM MOIXOI. 20 2 2 16 1103, U1l
BBenenue B GpuiibTp
Kanmana
baiiecoBckue VAR.




Tema 8 | Henmuelible MOIEH 21 2 2 17 1103, vl
BPEMEHHBIX PSIIOB.
Moaenu BpeMEHHbBIX
PSI0OB C YCIIOBHOM
TeTePOCKETACTUIHOCTHIO

[IpomMexyTouHas aTTecTalus 27 OK3amMeH

Beero: | 180 | 6 | 12 | 27 129
3aounasa hopma ooyuenusn
Ne i/ HaumenoBanue TeM O0BbeM TUCIHUILIMHDBI, Yac. ®opma
W/MJIH pa3fesioB Bcero KonTakTtHas padora CP TeKYILero
00y4arouuxcs ¢ KOHTPOJIA
npenojaaBaTejiemM ycneBaeMOCTH,
1o BHAaM Y4eOHbIX MPOMEKYTOUYHOM
3aHATHH aTrecTalMu
J JIP n3 @ KCP

Tema 1 | Ouenka cucteM 18 - 2 16 1103, 1l
ypaBHEHUU

Tema 2 | Mozenu naHeabHBIX 22 2 4 16 1103, 1l
JTAHHBIX.

Tema 3 | HenuuelHeie MOIEIN U 18 - 2 16 1103, 1l
oT0Oop

Tema 4 | AmanrTUBHBIE METOIBI 18 - 2 16 1103, Ull
aHaJIN3a BPEMEHHBIX
PSIOB

Tema 5 | [IpudauHHOCTD U 18 - 2 16 1103, ui1
0JI0YHAS SK30T€HHOCTD.

Tema 6 | Mertononorus 18 - 2 16 O3, uIt
BEKTOPHBIX
aBToperpeccuii (VAR).

Tema 7 | baitecOBCKU IMOIXOI. 20 2 2 16 1103, U1l
BBenenue B GpuibTp
Kammana
BbaitecoBckue VAR.

Tema 8 | Henuneitnbsie Moaenu 21 2 2 17 1103, ull
BPEMEHHBIX PSIOB.
Mopenu BpeMEHHBIX
PSJIOB C YCIIOBHOM
TeTePOCKETACTUIHOCTHIO

[TpomesxyTouHas aTTecTanus 9 DK3aMeH

Beero: | 180 | 6 | 18 | 9 147

* [Ipumeyanue: Qopmvl meKywezo KOHMpPOsL YCneeaemMocmu. npaKkmuxko-opuenmuposanuvie 3aoanus (I1103),
uccredosamenvckuii npoexm (UII).




Conep:xanmne QM CIUATLTAHBI

Tema 1. Onenka cucreM ypaBHeHHH

MHK nns cuctem ypaBHEHUN. DK30T€HHOCTh OOBSICHSIONIMX TMEPEMEHHBIX.
Ctporas sk30reHHOCTh. [Ipumepsl cuctem: BHelIHe He cBsizaHHbIe ypaBHeHHs (SUR).
OueHka BHEIIIHE HE CBSI3aHHBIX YPABHEHUN C OTPAHUYECHUSAMU HA apaMETPBI.

OuLeHka CUCTEM YpPaBHEHUH C MOMOUIbIO MHCTPYMEHTAJIBHBIX MEPEMEHHBIX. 2-
crynenyateii U 3-crynenuareii MHK s cucrem ypaBHeHui. OOGOOIIEHHBIN METON
MOMEHTOB. BpIOOp MeTO/1a OLIEHKU CUCTEM.

CucTteMbl OTHOBPEMEHHBIX YPaBHEHUI. DKOHOMUYECKUE 3a7a4M, MPUBOISIINE K
CHUCTEMaM OJHOBpPEMEHHBIX ypaBHeHUU. Wnentuduxanus. DddekTuBHas OIlCHKA
napamMeTpoB COKparieHHoM Gpopmbl. HeMMHEHHOCTH IO SHIOTEHHBIM TIEPEMEHHBIM.

Tema 2. Moaeau na”HeJbLHBIX JaHHBIX

[IpoOnemMa mnpONyIIEHHBIX ME€pEMEHHbIX. @OUKCHUPOBAaHHBIE U  CIIy4YalHbIE
abdextr. Ilpenmonoxkenus 06 ommOKax: cTporas W TIOMEPUOHAS HK30TEHHOCTH
00BsACHsIONMX NepeMeHHbIX. OILIEHKHM ypaBHEHMs B pa3HOCTAX. OLIEHKH NaHenell co
ciyyallHeIMM U C¢ (puxcupoBaHHbIMH 3¢ dextamu. Tect Xaycmana. Kiacrepuzanms
HaAOJIIOICHUM.

Tema 3. HestuHeliHOCTH U 0TOOP

JluckpeTHbIe 3aBUCHUMBIE TIepeMeHHbIe. JInHeHast Moienb BepoATHOCTH. [IpoouT-
u jorut-mMozenu. OneHka MeTo10M MaKCUMaJIbHOTO TIpaBAonoAo0us. MHokecTBeHHas
JIOTUCTUYECKAs MOJIENb. Y IOPSA0YEHHBIE IOTUCTUYECKHE U TPOOUT-MOJICIIH.

Ilen3ypupoBaHHBIE pErpecCUd M HeclIy4dallHble BBIOOPKH. TOOUT-MOMICIIH.
CenexTuBHas BEIOOPKA, TECTUPOBAHUE U KOPPEKITHSI.

[IpoGnema pgu3aiiHa »HKCIEPUMEHTOB U CamMoOTOOp. MeETOonbl OIEHKH C
UCIIOJIb30BAaHUEM Propensityscore U MHCTPYMEHTAJIbHBIX IEPEMEHHBIX.

Tema 4. AnanTuBHbIe METOAbI AHAJIN32 BPEMEHHBIX PS/I0B

CrnaxxuBanue BpeMEHHOro psnaa. IlporHozupoBanue OyIylIMX 3HAYEHUN
BpeMeHHOro psna. Ckonpzsmue cpennue. Ounbtp Xoapuka — [Ipeckorra. Ilpocrtoe
AKCIOHEHIMAJIBHOE CTIaXUBaHUE. JIBOMHOE SKCIOHEHUMAJIBbHOE CIIIa)KUBAHUE, METOL
bpayna. Meron Xonsra. Merong Xonbra — Bunrepca. @unbtp bakcrepa — Kunra.
[Iporno3upoBanue no moaensim ARMA, ARIMA.

Tema 5. IIpu4uHHOCTH U 0JI0YHASI IK30T€HHOCTh

[Tonsatus npuarHHOCTH 10 ['peitHKepy 1 0JI0YHOM YK30T€HHOCTH OHOM TPYTIIIBI
MIEPEMEHHBIX OTHOCUTENBHO APYTrOW IPYyNIbl IEPEMEHHBIX.

Tema 6. Metomosiorusi BeKTOpHbIX aBToperpeccuii (VAR)

Metonomoruss VAR. OYHKIUKA HMITYJIBCHOTO OTKJIMKAa W JEKOMIIO3UIUU
qucnepcuii ommOoK mporHo3oB. [Ipumepsl ucnonb3oBaHusi mMeromoiorun VAR mns
KOHKPETHBIX CTaTUCTUYECKUX JTAHHBIX.

Tema 7. baiiecoBckuii noaxoa. Beeaenue B punbtp Kasimana. baitecoBckue
VAR

Cytp OafiecoBckoro monaxona. I[lepexom OT ampuOpHOTO pachpencsieHus K
anoctepuopHoMy. ComnpspKeHHbIE pacnpeaesneHus. ballecoBCKHE TOYEUYHBIE OLEHKU U
JIOBEPUTEIbHBIC UHTEPBAJIBI.



Metonbl  momyyeHuss  BBIOOPOK U3 allOCTEPUOPHOIO  PaCIpPEIEIICHHS.
CommupoBanue no ['mb0cy. Anropurm Mertpononuca. Anroputm Mertpononnca —
I"acTunrca.

baitecoBckuil moaxoa B MOJAEISIX IpocTpaHcTBa coctosHuil. Ounptp Kanmana.
Koncrpykiuss anroputma. @DwibTpanus U criaxuBaHue. CTPYKTypHbIE MOJEIH
BPEMEHHBIX PSIOB.

baitecoBckue VAR. AnipuopHoe pacnpenenenue Munnecotsl/JIutTepmana.

Tema 8. HesnHelHbIe MOIe/IM BPEMEHHBIX Psi/IOB

Mopgenu BpEMEHHBIX pAIOB C YCIOBHOM Te€TEPOCKENaCTUYHOCTBhIO. Mojelb
ARCH, ee nenocrarku. Monenn AR/ARCH. O6o6mennas ARCH moxens (GARCH).
Mopenu AR/GARCH. Mogens IGARCH. Mogenu ¢ sdpdexrom prruara: EGARCH,
TARCH.

Komnonentnas GARCH. Mogens GARCH-in-Mean. MHoromepHbsle Mojelu
GARCH.

4. MATEPHUAJIBI TEKYHIEI'O KOHTPOJIA YCIHEBAEMOCTH
OBYYAIOIIIUXCA U POHI OHEHOYHbIX CPEJACTB
MNPOMEXYTOUYHOM ATTECTALIUU

4.1. ®opMbI M METOABI TEKYIET0 KOHTPOJISA yCIIEBAEMOCTH M IIPOMEKYTOYHOM
arrecTaluu

4.1.1. B xone peanuzanuu auciuiuiuibl b1.6.03 «9konoMerpurka (IpoABUHYTHIM
YPOBEHB)» HCMOJB3YIOTCS CIEAYIONIME METOAbl TEKYIIEro KOHTPOJS YCIeBAEMOCTH
00yJaroImmxcs:

Tema (pazne) MeTtoabl TeKylero KOHTpOJIs
yCIIeBAEMOCTH

OlLleHKa CUCTEM YpaBHEHUH [IpakTUKO-OpUEHTHPOBAHHBIE 33/ TAHUSI.
Tewma 1. HccrenoBaTeabCKuil IPOEKT.

Tema 2. Mozaenu IaHEILHBIX JaHHBIX. [IpakTHKO-OpUEHTHPOBAHHBIE 33/ TAHUSI.
HccenenoBaTesbCKU IIPOEKT.

Tema 3. |Henuneitnbie Monenu u 0TO0Op [IpakTHUKO-OpUEHTUPOBAHHBIC 3a1AHMUS.
HccnenoBaTenbCKU MPOEKT.

Tema 4. |AnanTuBHBIE METO/bI AaHATIN3A BPEMEHHBIX [IpakTUKO-OpUEHTUPOBAHHBIC 3a1AHMUSI.
SIITOB HccnenoBaTenbCKU MPOEKT.

Tema 5. |[IpyunHHOCTH M OJ0YHAS SK30T€HHOCTbD. [IpakTHKO-OpUEHTUPOBAHHBIE 3a1AHMUS.
HccnenoBaTenbCKU MPOEKT.

Tema 6. [MeT0o0JI0THsI BEKTOPHBIX aBTOPETPECCUi [IpakTUKO-OpUEHTUPOBAHHBIC 3a1AHMUSI.
(VAR). HccnenoBaTesbCKHUM MPOEKT.

Tema 7. |baiiecoBckuii moaxon. Beenenue B puibtp IIpakTUKO-OPUEHTUPOBAHHBIC 3a1AHMUS.
Kanmana. batiecoBckue VAR. HccnenoBaTenbCKU MPOEKT.

Tema 8. |HenuHeliHble MOZIETN BPEMEHHBIX PSIIOB IIpakTUKO-OPUEHTUPOBAHHBIC 3a1AHMUS.
HccnenoBaTenbCKU MPOEKT.

4.1.2. Dx3aMeH IPOBOAUTCS METOJOM YCTHOT'O OMpOCca CTYJEHTA.




4.2. MarepuaJjibl TeKyllero KOHTPOJIsl YCIeBAeMOCTH 00y4A0IIMXCS.

Tunossie oeHOYHBbIE MaTepuaJbl 10 TeMe 1. OueHka cucreM ypaBHeHH
BapuaHT NpaKTHKO-OPHMEHTHPOBAHHOIO 3a/1aHUA.
[Ipoananu3upoBaTh MOJEIb:

B =aS, +bX, + ¢y

{St = CSt—l + &
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P, - 00beM MPOU3BOJICTBA HEKOTOPOIO TOBAPA;
S; - 00bEM MpOJaxX 3TOr0 TOBapaA;
X, - HEKoTopas NepeMeHHas, Ba)KHas [JIsi MPUHATUSA peuieHud 00 oObeMax

MPOU3BOJCTBA, IK30I'€HHAs IO OTHOIIEHHUIO K paccMatpuBaemoint COY.

Onpenenuth, Kak  XapakTepU3yeTcs  KaXJI0€ U3  JABYX  YpPaBHEHUIA:
HEUJCHTUPUIUPYEMO, TOUHO UACHTUPUIIUPYEMO, CBEPXUICHTUDUIIUPYEMO.

OueHuts KO3QPUIUEHTHI CTPYKTYPHOU (DOPMBI U POBEPUTH TUTIOTE3Y H () : b =0.

BoisicHUTB, Kak BAMSIET pelICHUE, MPUHITOE HA OCHOBAHMHM ITOW MPOBEPKU Ha
UACHTUDUIIUPYEMOCTh MOJIETN M KaK XapaKTepU3yeTcs KaXJ0€ M3 JIBYX ypaBHEHUU
HOBOW CUCTEMBI.

[Ipennosnoxure, 4TO nNEepeMeHHass X, CBA3aHa C IMEPEMEHHBIMU P, U S,
TOXKASCTBOM X, — X, ; = F, —S§;, TaKk 4TO IIEPEMCHHYIO X, MOXXHO pacCMaTpUBaTh Kak
MHBEHTapHBIE 3aachl TOBapa, a X, — X, | - Kak U3MEHEHHE 3aIlacoB MO CPABHEHUIO C
NPEABIIYIIUM [IEPUOIOM.

Kax Bnusier sTta nuHdopmaiusi Ha BBIBOJbI OTHOCUTENIBHO WIECHTU(UIIUPYEMOCTH
MOJEJH U IPOLeAyphl OLICHUBaHUS [2].

TemaTuka uccier0BaTeJbCKUX NPOCKTOB:

1. TpexcryneHyaTblii METOJ HAMMEHBIINX KBAJIPATOB.

2. HenmnHeHbIE CUCTEMBI YPABHEHHI.

3. CucreMsl ypaBHEHHN CIIPOCA: BBIPOKICHHBIE CUCTEMBI.

Tunosblie olleHOYHBbIE MaTepHaJIbl 10 TeMe 2. Moeu NaHeJbHbIX JaAHHbIX.

BapuaHT NpaKTHKO-OPHMEHTHPOBAHHOIO 32/IaHHU.

Ha caiire http://pages.stern.nyu.edu/~wgreene/Econometrics/PanelDataSets.htm B
daiine SpanishDairyFarmProduction coaepskarcst JaHHbIE O TPOM3BOJICTBE MOJIOKA
Ha 247 pepmax Mcnanuu 3a nepuo ¢ 1993 mo 1998 r. [2].

[Iepemennsbie:

FARM — unentudukarop hepmsl;

YEAR — 101 93,94, ...,98.

OOBsCHSIONMINE TEPEMEHHBIC:

COWS — kommuectBo kopoB, x1 — otkimonenust In(COWS) ot ero cpemnero mo
BceM (pepmam;

LAND —3emenbnbie yronbsi, LABOR — 3arpatsl Tpyna,
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FEED — xopwm, x11, x22, x33, x44, x12, x13, x14, x23, x24, x34 — kBaapaTsl u
IIPOU3BENCHUS ITIEpeMEHHBIX X1, X2, X3, x4;

YEARO3,...,YEAR98 — nammu-riepemMeHHbIE.

OObsicHsIEMbIE TIEPEMEHHBIE:

MILK — o6bem npou3BoACTBa MOJIOKa Ha epme;

YIT=In(MILK).

Hcnonb3yss 3T AaHHBIE, OLEHUTh PAa3JIWYHBIE MOJEIHU C LENbI0 BBISICHEHUS
BIIUSIHUSA YKa3aHHBIX (haKTOPOB HAa 00BEM MTPOU3BOACTBA MOJIOKA Ha (hepMe.

TemaTuka uccjie10BaTeJIbCKUX NPOEKTOB:

1. 'eTepockenacTUYHOCTH B MOJIETTH CO CIydaiHbIMU 3 dhexTamu.

2. ABTOKOppEIISIIIUS B MOJIEIISAX MTAHEJIbHBIX JAHHBIX.

3. CocrositenbHast U dPpeKTUBHAS OIEHKA TUHAMHYECKUX MOJIEIe MaHeIbHBIX
JTAHHBIX.

Tumnosble olleHOUHBbIE MaTepHaJIbl 0 TeMe 3. HesinHeliHbIe MoeJIM U 0TOOP

BapuaHT NpakTHKO-OPUEHTHPOBAHHOIO 32/IaHHUA.

Ucnonws3ys naker Eviews creHepupoBaTh JaHHBIE O CPEAHEAYIIEBOM MECSYHOM
JI0XOJIe CEMbH (X) U KOJUYECTBE aBTOMOOMIIEH (y), UMEIOIMXCS Y ceMbH [2].

[TonqoOpath MOAXOIAIIYIO TMOPSAKOBYH) MPOOUT-MOJEIb, OOBSCHSIOULYIO
KOJIMYECTBO aBTOMOOWJIEH B CEMbE BEJIMYMHON CpPEAHEAYIIEBOTO MECSYHOIO J10X0Ja
CEMBH.

[Ipoananu3upoBaTh NPOTHO3HBIE KauecTBa MoA0OpaHHoi Mojenu. CpaBHUTH UX C
KaueCTBOM IPOTHO30B 10 TPUBHUAIBHOW MOJIENIA, HE YUUTHIBAIOLIEH BIIHMSHUE JI0XOJIOB
CEMBH.

Hcnonb30BaTh nponecc NOpPoKICHHS JaHHBIX:

E3

vi =x; +¢&;, i=1..,1200,
TAE X|,..,X]200 - HE3ABUCHUMBbIC, OJWHAKOBO PACHPEICIICHHBIC CIy4YalHbIE BEIUYUHBI,
HMEIOIIE PaBHOMEPHOE pacIpelleIEHUE B HHTEPBAJIE (80; 2300) , & - HE3aBHCUMBIC B
COBOKYIMHOCTU (HE3aBHUCUMBIE OT x;) CiydyallHble BEJIIMYMUHbBI, UMECIOIIUE OJMHAKOBOE

HOpMAaJIbHOE pacrpeneiieHue g~N (0;2502 ) o =250. [IpunATH
K=4, y =1300, y,=1750.

B ob0vexte Equation B xadyecTBe MeToja oueHuBaHus BeiOpath ORDERED-
Ordered Choice, B KauecTBe pacrpeeseHust OO0k Normal .

PaccmotpeTs Tabnuny, noinyyaemyto kak View— Prediction Evaluation.

TemaTHnka uccjie0BaTEIbCKUX POEKTOB:

1. Mopenu co cityyaiitnbiMu 3 dekTamu.

2. Mogenu ¢ puxcupoBaHHBIMU 3HPEKTaMu.

3. IuHamMu4eckue Mojiesii OMHAapHOTo BRIOOpA.

4. ITonynapameTpuueckas MOJEb.

5. IByMepHbIe TpOOUT-MOIETIH.

TunoBble OLleHOYHbIE MAaTEPHAJIBI 10 TeMe 4. ATanTUBHbIE METO/IbI AHAJIN3a
BPEMEHHBIX PS/I0B

BapuaHT NpaKTHKO-OPHMEHTHPOBAHHOIO 32/IaHHUA.
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[TpoBectu uccnenoBanue s psijga 3naueHuit unaekca MMBB (psig IND). Jlannsie
JUTSt ATOTO npumMepa cojiepKarcs Ha caiite
http://www.micex.ru/marketdata/indices/data/archive [2].

JIns OCTpOEHMsI TPEXIEPUOTHOTO CKOJB3SIIEro cpeaHero B makete Eviews
MOXHO HCMOJNB30BaTh Ienodky Objects—Newobject—Model—sma 3=(ind(-1) +ind
+ind (+1))/3 wiM  BOCHOJB30BaThCA  BCTPOEHHOM  QyHKOMEH  (@movav:
Gener—sma_3=@movav(ind(1),3). 3nauenune (ind(1),3) yka3piBaeT Ha TO YTO
YCPEIHAIOTCS TeKylllee U 2 NpeAblaymux 3HaueHus psaa ind(1), To ectb TeKyIiee u 1mo
OJIHOMY coceiHeMY (710 M Mociie) 3HaYeHHUI0 camoro psiaa ind.

JI71s1 IOCTPOEHUS MSATUIIEPUOTHOTO CKOJIB3SIIIEr0 CPEIHET0 MOKHO HCIOJIb30BATh
[EMOYKY Objects—Newobject—Model—sma_5=(ind(-2)+ind(-
1)+ind+ind(+1)+ind(+2))/5 wim BocCmosb30BaThCS BCTPOCHHOW (YHKIMEH (@movav:
Gener—sma_S5=@movav(ind(2),5). 3nauenue (ind(2),5) yka3piBaeT Ha TO YTO
YCPEIHSAIOTCS TeKyIee U 4 mpeaplIymux 3Ha4eHus psaa ind(2), To ecTh TEKyIIee U 1Mo
JIBa COCeHEMY (70 1 TIOCIIe) 3HAYEHUIO0 caMmoro psiaa ind.

TemaTuka uccjie0BaTeILCKUX MPOEKTOB:

1. ®unetp Xoapuka-IIpeckorra.

2. Meron bpayna.

3. Meton XonbTa.

4. Meton Xonbeta-Bunrepca.

5. ®unbTp bakcrepa-Kunra.

TumoBbie oneHoYHbIe MaTepuajabl Mo TeMe 5. IlpuuynMHHOCTL M OJI0YHAA
IK30I€HHOCTb.

BapuaHT NpakTHKO-OPMEHTHPOBAHHOIO 33 JaHMS.

Y CTaHOBUTh BO3MOXHOCTh HAJIWYUS TPUYMHHO-CICICTBEHHOU CBSI3U MEXIY
NpUOBUTBIO TMPEANPUATHS U MHBECTUIIMSAMH B OCHOBHOW KamUTaJI C MOMOIIBIO TECTa
['panxepa. [IpoBeputh TUMOTE3bI C PA3TUYHBIM KOJWYECTBOM JIaroB. OnpenenuThb
HAJINYHUE €IMHUYHBIX KOPHEH IS PAIOB JaHHBIX ¢ momombio Tecta Juku — dymiepa
TSl pa3HOTO KoJinyecTBa jaroB. CaenaTh BHIBOJIBI O CTAIlMOHAPHOCTH psiioB. [IpoBepbTe
KOUHTETPUPOBAHHOCThH PSIJIOB.

TunoBble OLEHOYHBIE MaTepuajbl Mo Teme 6. MeT010JI0THS BEKTOPHBIX
asToperpeccuii (VAR).

BapuaHT npaKTMKO-OPHEHTHPOBAHHOIO 32/IaHHUS.

Paccmotpets crnenyromnyro moaenb VAR(1) mist tpex psaaoB [2]:

Yt = O,6Yt_1 + ODSZt—l + &1
X[ = O,6Yl‘_1 + O,2SZt_1 + &2
Zt = 0725Xt—1 + 0,6Zt_1 + &3¢

BbIACHUTB: BBITIOJIHEHO JIM ISl 5TOM MOJEININ yCIIOBUE CTAOMIIBHOCTH; SIBJISIETCS JIU
nepeMeHHass XG-IpUYMHOM [ IEPEMEHHOM Y.

[TocTpouTh peanuzanuio yKazaHHOW Mojenu, mnonaras Y, =X;=Z;=0 u

TECHEPUPYS &y;,&9;,E3; KAK HE3aBUCUMBIE MEXKITY COOOM MPOIECCHI TAyCCOBCKOTO OEI0T0
myma ¢ D(ey, )= D(sy, )= D(e3,)=1. Jlns Kakm0i naphl IEPEMEHHBIX IPOBEPUTH TUIIOTE3Y
0 TOM, YTO OJIHA U3 IEPEMEHHBIX HE ABJIsIETCS G-NPUYMHON 1711 BTOPON IEPEMEHHOM.
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Marpuunsbiii nonuHoMm A(L) umeet 31ech BU;

1 0 0) (050 0 04L) (1-05L 0 ~0,4L
AL)=I;-ML={0 1 0|-| 0 05L 02L|=| 0 1-05L -02L |,
00 1 0 02L 05L 0 ~02L 1-05L

1 1 1

det A(L) = (1-0.35L)1- 0,85L)1 - 0.45L s
etA(L)=(1-035L)1-085L) J=roprn oo

MOJIEJIb

cTaOWIbHA.
N3 Tpetsero ypaBHeHUs
Zt—l = 0925Xt—2 + O,6Zt_2 + €311

TaK 4TO
Y, =0,6Y, 1 +0,5Z, | + &1 =0,6Y, 1 +0,5(0,25X, 5 +0,6Z, 5 + &3, 1)+ &7,

Yt = 0,6Yl«_1 + 0’125Xt—2 + 07321‘—2 t&é; t+ 0’583,t—1 .

B pamMkax mnocimenHero ypaBHEHMS IPOLIbIE 3HAYEHUs IIEPEMEHHOU X,

G
IIOMOTar0T B IIPCACKA3aHUH 3HAYCHHUA Yt , TAK YTO x—>y .

[TocTponB peanu3anuio yKa3aHHOW MOJENH C MOMoOImbl0 obObekta Model,
o0pazoBaTh 00beKT Group, cozepKaliuil Tpu CMOACIIMPOBAHHBIX psaa X,,Y;,Z;.

B wmenro atoro oOnekta BeIOpath: View — Granger Causality=™ Lags to
Include=1.

[IpouHTEpPIIPETUPOBATH PE3YJIbTATHI, NPEICTABICHHBIE B MOJYyYEHHOM TaOIHIIE.
[losicHUTB, OYEMY THIIOTE3a O TOM, UTO nepeMeHHast X He ABiseTcsa G-PUYNHON 1JIs
Y, MOXeT ObITh OTBEPIHYTOM.

M3menuts rayOuHy 3amnasnbiBanuii, mnonaras Lagstolnclude=2. BbIsICHUTS,

G
HU3MCHMJICA JIN PC3YJIBTAT IIPOBCPKU I'MIIOTE3bI X — )y U IIOUYCMY.

[IpoBeputh Ty *e rUnoTe3y, He Mpuderas K BCTPOEHHOW MPOBEPKE, a OLEHUBAS

HEIOCPEACTBEHHO YPAaBHEHUE
Y, = ()Y + )Y, +c(3)Xy +ed)X,p +e

U poBepsid TunoTe3y c(3) = c(4) = 0. CpaBHUTH: COBIAJIO JIM 3HAYCHUE MOJyYEHHOU F —
CTaTUCTUKH CO 3HAYCHHEM, NPUBEACHHBIM B TaOIUIE, MOTYYECHHON B paMKax O0ObeKTa
Group. OOBSICHUTH IPUYHHBI [2].

TemaTuka ucci1e10BaTEJIbCKUX IIPOCKTOB:

1. IIpoBepka Hanuuus NPUYMHHOCTH 10 | perHmKepy.

2. Mertononorust VAR, BO3HHKAIOIIME IPU 3TOM 3aTPyIHEHUS.

TunoBblie oeHOYHBbIE MaTepuaJibl 10 TeMe 7. ballecoBckuii moaxoa. Beenenue
B puabTp Kanmana. baitecoBckue VAR.

BapuaHT NpaKTHKO-OPUEHTHPOBAHHOIO 3aaAHUA.

PaccmoTpers 1eH3ypupoBaHHyr [1] perpeccuro WM TOOUT-MOJEIb, TJIE

ES

y =x'B+¢&, & HE3aBUCHMO U OJIMHAKOBO pacIpeesiCHbl, M 3HAaUCHUs HA0JIF01aeMO, eCIn
%

U HE OIPEACICHO, €CIU NlO;aZJ , W 3HaAUYCHHWEC y HaAOIIOZaemMo, eciu y >0 H

HEOINPEIEIIEHHO, eClu y” <0 .
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[IpenmosnoxuTh, 4YTO KOJIUYECTBO LEH3YPUPOBAHHBIX HAOIIOACHUN y paBHO N(U
¥o UX 0003HAYaeT.

BBecTn naTeHTHYIO IEPEMEHHYIO z , KOTOPasi COOTBETCTBYET LEH3YPUPOBAHHBIM
HAOJIOICHUSIM, TO €CTh z; <0 JUISl i —20 LIEH3YPUPOBAHHOTO HAOIIOACHUS.

I[Hﬂ TCHEPHUPOBAHUA JTATCHTHBIX IICPEMCHHBIX z; MOXKCT HCIIOJIb30BATLCSA MCTOJ

IIONIOJIHEHUS JAHHBIX.

JlaTeHTHBIE NTEPEMEHHBIE 3/1€Ch MPEACTABISAIOT COOOM MHOYKECTBO HE3aBUCUMBIX
CIIy4alHBIX BEJIMYMH U MMEIOT yCEUEHHOE HOPMAJIBHOE PACIPENCICHUE HAa MHTEPBAJIE
(~o0;0) M MIIOTHOCTE pacnpeeNicHHs PaBHA

¢(Zl~‘yl~,ﬂ,0'2)/(I—CD(x'j,B/O')), —0<z; <0

rie ¢ U O ABIAOTCS PYHKUMEH MIIOTHOCTU U (YHKUMEW pacupeneseHuss HOpMalbHOU
BEJIMYUHBI.

5

T[IpuHATE, YTO A BEIMUMHA UMEET HOPMAJbHOE PAacHpeleleHHe, a o > raMma

anpuOPHOE pacrpeiesieHue.

HOKaSaTB, 9TO BO3MOKHO ABHO ITIOJIYYUTH YCJIOBHBIC PACIIPCACICHUA IJIA Zi,ﬂ,d_z

Hcnonb3ys mpenpiayuige pe3yjbTaThl KpaTko onucaTh anroputMm ['mdOca miis

CUMYJISIMA 3HAYCHUH z;, [, o2,

TToka3aTh, KaK MOTYT OBITh OJTYYEHBI Pa3yMHbIE CTAPTOBBIC 3HAUCHUS 3,0 .

TemaTuka uccj1e10BaTeJIbCKUX NPOEKTOB:

1. CommmupoBanue 1o ['uoocey.

2. Anroputm MeTpomnoduca.

3. Anroputm Metpononuca-I'actunrca.

4. @unbtp Kanmana.

TumnoBbie omeHo4YHble MaTepuajabl Nmo Teme 8. HeunHeliHble MoaeIH
BpPEeMEHHBIX Psi/I0B

BapuaHT npakTHKO-OPHMEHTHPOBAHHOIO 3aJaHUSI.

PaccmoTpetrs cBsi3b phiHKAa rocynapcTBeHHbIXx oOnuramuii (I'KO) u peiaka
KOpropaTuBHBIX IeHHbIX Oymar (Poccuiickass TtoproBast cuctema, PTC) (Peresetsky,
Ivanter, 2000)(). blcp;, u gko, — €XKEIHEBHbIC 3HAUEHUSI MHIEKCOB «TOJYOBIX (PUIIEK)

(HambOoJiee TUKBUIHBIX aKIMi) U rOCyAapCTBEHHBIX oOnuranuid. O003HAUUTh Yepe3 X,
Pa3HOCTh OJTHOJHEBHBIX JOXOJHOCTEN IBYX PBIHKOB [5]:
blc ko
X;=In Pr_pn 8%
blcp;_ gko,_y

PaccmoTpeTs MOZ€IIb BEIPABHUBAHUSA JOXOJHOCTEN ABYX PBIHKOB:
AX; = const+ puX,_ | + &

3nec AX, =X,-X,_;. [lapamerp x HMEET CMBICI CKOPOCTH BBbIpABHUBAHUS

JIOXOJTHOCTEN W TOKa3bIBaeT cTeneHb uMHTerpauuu peiHKOB. Ouenuts GARCH (1,1)
Mozenb Ha uaTepBaiie 10.01.96 — 10.10.97 (ucnonp3oBath nporpammy Eviews).
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TemaTnka nccjie10BaTeJIbCKUX POEKTOB:
1. Monenu ¢ a¢pexrom peraara: EGARCH, TGARCH.

2. Moaens GARCH-in-Mean.

3. Muoromepubie Mogenu GARCH.

4.3. OueHo4YHbIe CPpeaCTBA ISl IPOMEKYTOYHOM aTTeCTALUM.

4.3.1. IlepeyeHb KOMIETEHIMA € YKA3aHHEM JITANoOB UX (POpMHUPOBAHHS B
npoiecce 0OcBoeHHs oOpa3oBaTebHOH mnporpammbl. Iloka3aresm M Kputepum
OlleHMBAHUA KOMIIETEHUMI ¢ y4eTOM 3Tana ux (popMupoBaHUs

KPUTHYECKUI aHan3
U CUCTEMHBIN
MOAXOJ ISt
pelieHus
po¢eCCHOHATHHBIX
3a1a4y

Kon HanmeHnoBanue Kox »Tama HanMmeHnoBanue >Tama
KOMIIETCHITHH KOMIIETCHIINH OCBOCHHUS OCBOCHHS KOMITETEHITUU
KOMITETEHIIUI
YK OC-1 Croco6HOCTh YK OC-1.2 CnocoOHOCTh TPUMEHSTh CHCTEMHBIN
MIPUMCHSITh TIOJIXOT IJIsl PELICHUS

npodecCUOHATBHBIX 3a/1a4

OTtan 0CBOCHUS IToxa3arens Kpurepnii oieHuBaHus
KOMIICTCHIIMH OLICHUBAHUA
YK OC-1.2 [IpuMmeHsieT cucTeMHBIN YpoBeHb yCBOCHUS y4eOHOTO MaTepHara,
MOJXOA JUIsl PEeLIeHUs riyOuHa MOHUMaHMs BOIIPOCa,

npoecCHOHANTBHBIX 3371a4 | TPABWJIBHOCTH U ITOJIHOTAa OTBETOB,

YETKOCTb Y JIOTHYHOCTB U3JIOKEHUS €r0 Ha
IIPOMEKYTOYHON aTTECTaLlUH,
apryMEHTHPOBAHHOCTH BBIBOJIOB, YMEHHE
TECHO YBS3bIBATh TEOPUIO C IPAKTUKOU

4.3.2 Tunosbie OLICHOYHbIE CPEACTBA

IlepeyeHb BONPOCOB /Jisl MPOBeICHUS IPOMEKYTOYHOM ATTECTAIIUM:

1. Tect ycrnoBuid CBEpXUACHTU(PUKALINH.

2. MHK n71s1 cucteM ypaBHEHHIA.

3. DK30T€HHOCTh OOBSICHSIONMINX MepeMEeHHBIX. CTporast 5K30Tr€HHOCTb.

4. Tlpumepbl cucTeM: BHeElIHE He cBsA3aHHble ypaBHeHUs (SUR), manenbHbie

. Bu MaTpuIel KOBapHariu OIIMOoK.
. Ontenka o0peqnueHasIM MHK.

. OLleHKa BHENIHE HE CBSI3aHHBIX YPABHEHNUN C OIPAHUYECHUSMH HA IapaMeTPBI.

5
6
7. Ouenka OMHK u noctynmaeim OMHK.
8
9

. OLleHKa cHCTEM YpaBHEHUHN € MOMOIIBIO HUHCTPYMEHTAIbHBIX IEPEMEHHBIX.
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10. 2-ctynenuarsii MHK st cucrem ypaBHEHHM.

11. 3-ctynenuarsiii MHK.

12. O600111eHHBIIT METO MOMEHTOB.

13. Marpuusl BecoB. OnTuMaiibHasi MaTpULa BECOB.

14. Bbe16op MeTo/1a OLIEHKH CUCTEM. TeCcTUpPOBaHHUE TUIIOTES.

15. CucteMbl OIHOBPEMEHHBIX YPAaBHEHUM.

16. VYcnoBusi uckimouenusa. CokpamieHHas ¢opma. JIMHeiiHble OrpaHUYEHUs
o011ero BUaA.

17.  VYcnoBuss uACHTHU(PUKALMH, OTCYTCTBUS  WIACHTU(UKAIUU, TOYHOU
UACHTU(DUKAIIMY U CBEPXUACHTU(DUKAIIIH.

18. DddexTuBHAs OLIEHKA TAPAMETPOB COKPAIICHHON (DOPMBI.

19. Wnentudukanus HA OCHOBE TMPOU3BOJBHBIX OTPAHUYCHHN  MEXKIY
YpaBHEHUSIMU.

20. Unentudukanus Ha OCHOBE OTpaHMYEHUIN Ha MaTPHILy KOBapHALIUU.

21. HenmmHENHOCTH 110 Y3HAOTEHHBIM IIEPEMEHHBIM.

22. [IpoGnema npoMyIIeHHbIX TEPEMEHHBIX

23. ®ukcupoBaHHble 3PHEeKThI, cirydailHbie 3QPEKTHI.

24. TlpennonoxkeHuss 00 omuOKax: CTporas 3K30M€HHOCTh OOBSICHSAIOIINX
MIEPEMEHHBIX, TOTIEPUOIHAS IK30T€HHOCTb.

25. OueHKY ypaBHEHUS B PA3HOCTSX.

26. O1eHKH MMaHeNeu co ciydaitHbIMu A PekTamu.

27. Ouenku naneneit ¢ pukcupoBanHbiMU dpPexramu. Tect Xaycmana.

28.Knacrepuzanust HaOIIOICHUH.

29. IucKkpeTHbIE 3aBUCUMBIE TIEPEMEHHBIE.

30. JIuneitnast MOJEIb BEPOSITHOCTH.

31. IIpoOut-moiens.

32. Jloructrueckast MOIENb.

33. OueHka METOJJ0M MaKCUMAJIbHOT'O MPaBAOMNOI00USI.

34. DHAOT€HHOCTh B OOBACHSAIOIINX MTEPEMEHHBIX.

35. MHOX€eCTBEHHAs JOTUCTHYECKAst MOJIETb.

36. YHopsiioueHHbIE JIOTUCTUYECKUE U TPOOUT-MOIEIH.

37. Llen3ypupoBaHHbIE PETPECCUH U HECITyYailHbIE BEIOOPKHU.

38. Tobur-moenu.

39. I'eTepOreHHOCTh ¥ 3HJIOT€HHOCTh B TOOUT-MOJIEISIX.

40. CenexTrBHas BHIOOpKA. TECTUPOBAHUE U KOPPEKIUS CMEIICHUS CEIEKTUBHOM
BBIOOPKH.

41. OueHka nporpamMm U S3KCEPUMEHTOB.

42. IIpobGnema au3aiiHa HYKCIIEPUMEHTOB U CaMOOTOOp.

43. MeToapl OLIEHKH C UCTIOB30BaHUEM propensityscore.

44. MeTtoapl OLIEHKH ¢ UCTI0JIb30BAHUEM UHCTPYMEHTAIIBHBIX IEPEMEHHBIX.

45. CriaxxuBaHU€ BPEMEHHOTO ps/ia.

46. [Iporno3upoBaHue OyylIMX 3HAYEHUN BPEMEHHOTO Psi/ia.

47. Cxonb3siuue cpenaue. @unbtp Xoapuka — [Ipeckorra.

48. ITpocToe SKCOHEHIIMATBHOE CTIIaKUBAaHUE.
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49
50
51
52
53
54

. JIBOIMHOE SKCIIOHEHIIMAIBLHOE CTIIa)KUBaHUE, MeTo1 bpayHa.

. Metox Xonbra. Meton Xoisbta — BunTepca.

. ®unpTp bakcrepa — Kunra.

. [Iporuo3zupoBanue no moaenim ARMA.

. [Iporuo3zupoBanue 1o MmojeaaMARIMA.

. IloHsTis mpuymHHOCTU MO ['pelHKepy U OJIOYHON SK30IN€HHOCTH OJIHOU

IPYIIIBI IEPEMEHHBIX OTHOCUTENIBHO APYTON IPYIIIbI IEPEMEHHBIX.

55

. Metononorust VAR u ee nnctpyMeHnTapuii (GyHKIIUU UMITYJIBCHOTO OTKJIMKA

U JICKOMITO3UIIUU JTUCTIEPCUI OITMOOK IMPOTHO30B).

56

. CyTp 0aiieCcOBCKOT0 MOJIX0/1a, €r0 OTIMYHE OT YACTOTHOTO (KJIACCHYECKOTO)

moaxonaa.

57.
58.
59.
60.
61.
62.
63.
64.
65.
66.
67.
68.
69.
70.
71.
72.
73.

[lepexon OT alpuOPHOTro pACIPENEIICHNS K allOCTEPUOPHOMY.
ConpsikeHHbIE pacipeieIeHuUs.

baliecoBCkuE TOUEUHBIE OLICHKMU.

baitecoBcKkue JOBEPUTEIBHBIE HHTEPBAJIBI.

bariecoBckas IpoBepKa rurores.

bariecoBckue BBIBOJBI B MOJICIIM HOPMAJIBHOW JIMHEUHOW PETPECCUM.
MeTobl OJTydeHHs BBIOOPOK U3 allOCTEPUOPHOIO pacipeiesCHuUs.
CommuipoBanue 1o ['uoocy.

AnroputMm MeTpomnonuca.

Aunroputm Metpononuca — ['actunrca.

bariecoBckuil moaxoa B MOJEISAX MPOCTPAHCTBA COCTOSTHUM.
Ounptp Kanmana.

KoncTpykuus anropurMma.

Q@uibTpanus U CriakKuBaHUE.

CTpyKTypHBIE MOJICJIM BPEMEHHBIX PSJIOB.

bauecoBckue VAR.

Moenu BpeMEHHBIX PAIOB C YCIOBHOW M€TEPOCKEACTUYHOCTHIO; MOTUBALIUS

K UX HCIIOJIb30BaHHUIO.

74.
75.
76.
77.
78.
79.
80.
81.
82.
83.

84

Mopaens ARCH, ee HegocTaTKu.

TectupoBanne Ha ARCH-3ddexr.

Monenun AR/ARCH.

CrangapTU30BaHHBIC OCTATKH.

O606mennas ARCHwmonens (GARCH), ee npenmy1iiecTBa 1 HEJOCTATKHU.
TectupoBanue Ha GARCH s dexr.

Monenn AR/GARCH.

Mopens IGARCH.

Mopnenu c a¢dexrom peruara: EGARCH, TARCH.

Kpusas BnusiHUS HOBOCTEM.

. IIpoBepka rumoTe3pl 00 OTCYTCTBHH ACUMMETPHUH BIIUSHHUS TIJIOXUX U XOPOIITHX

HOBOCTEM.

85
86
87

. Kommmonentuasg GARCH.
Mopens GARCH-1n-Mean.
. Muoromepnsie mogenu GARCH.
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IIpuMepHBbIe BADHAHTBI 3K3aMEHALIMOHHBIX OUJIETOB:

3K3AMEHAIIMOHHBIN BUJIET Ne 1
MO0 JUCUHUIINHE «IKOHOMETPUKA (MIPOJABUHYTHIN YPOBEHb)»
1. DK30reHHOCTh OOBSICHSIOUINX TepeMEeHHBIX. CTporast SK30r€HHOCTb.
2. TectupoBanue Ha ARCH-3¢ddexr.
3. JInst KaXI0T0 U3 TpeX YpaBHEHUI BBISICHUTD, BHITTOJHSIOTCS JIU MOPSIKOBBIE H PAHTOBBIE
yCIOBUA UACHTUDHUIMPYEMOCTH [5]:

B+ P+ +nsbi-1 = éi

P By W+ PosNy + 7208, + 7241 =620

P3oWi + Ny + 7328 +733F 1 + 73401 = €3

rne B,W;,N, - unnekc neH, 3apmiata, Tpo(COIO3HBIH B3HOC COOTBETCTBEHHO (9H/IOTCHHEIC

nepeMeHnbie), a O; u S; - MPOU3BOUTENLHOCT TPY/Ia U KOJINYECTBO 320aCTOBOK (IK30TCHHBIC

TIepEMEHHBIE).

IToBTOPHTH POBEPKY MPH AOMOIHUTEIBHBIX orpaHnueHusx: ¥3p =0 ; 730 =1; 730 =733.

3K3AMEHAIIMOHHBIA BUJIET Ne 2
10 JMCHHUILIHHE «JKOHOMETPHKA (IPOABUHYTHIN YPOBEHB)»
1. UacTpyMeHTanbHBIE TIepeMeHHbIe. TpeOoBaHus K MHCTPYMEHTAIBHBIM ITEPEMEHHBIM.

2. Muoromepnsie monenu GARCH.

3. Paccmotpers Mozmens OuHapHOrO BBIOOpa P(yt =1)=F (a—i—ﬂdt), rie d - QukTHBHAsA

nepemenHas (nmpunuMaromas 3HadeHus 0 u 1). Pesynprarel 120 HaGmroaeHuid mpencTaBieHbl B

BHJIe TaOmwI [5]:

y=0 y=1
d=0 25 37
d=1 41 17

OueHuTh TapameTpel «,f, ucnonn3ys: logit-mozmens;  probit-mozens. B mByx ciydasx

npoBeputh runoresy I, : =0 u cpaBHUTH BHIBOJIBI.

IIIkaja oneHUBaHMS Pe3yJIbTATOB IPOMEKYTOYHOM aTTecTallMU (IK3aMEH)

O0o3HaueHusd

q)OpMy.]'II/IpOBKa Tpe6OBaHHf/'I K CTCIICHU OCBOCHMA JUCLHUITIIIMHBI

Hudp. | Onenxa
2 Heyn. | OueHka «HEYJTOBJICTBOPHUTEIHHO» BBICTABISIETCS CTYACHTY, KOTOPHI HE 3HACT
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3HAYUTENIbHON YacTW MPOTrpaMMHOIO MaTepuala, JOMYCKAaeT CYLIECTBEHHbIE
OIIMOKHU, HEYBEPEHHO, C OOJBIIUMHU 3aTPyIHEHUSMHU BBHITIOTHIET MPAKTUYCCKUE
pabotel. Kak mpaBuiio, olleHKa «HEYJOBJIETBOPUTEIBLHO» CTABUTCS CTYICHTaM,
KOTOpBIE HE MOTYT MPOJOJKUTH 0OydeHue 0e3 JOMOIHUTENBHBIX 3aHITHHA IO
COOTBETCTBYIOIIECH JUCIHUILIHUHE.

Y4eOHble TOCTUXKEHHS B CEMECTPOBBIM TEPUOA W PEe3ydbTaThl PyOEKHOTO
KOHTPOJISI JIEMOHCTPUPOBAIM HHU3KYIO CTENEeHb OBJAJEHUS IPOTrPaMMHBIM
MaTepUaJIOM.

OrneHka «yI0oBIETBOPUTENBHOY BBICTABISETCS CTYEHTY, €CIM OH UMEET 3HAHUS
TOJIKO OCHOBHOTO Marepuana, HO HE YCBOWI €ro JeTalei, I0mycKaer
HETOYHOCTH, HEIOCTAaTOYHO MpaBuUiibHble  (OPMYIHUPOBKH, HAPYIICHUS
JIOTUYECKOW MOCIAEAOBATEIbHOCTA B H3JIOKEHUU IMPOTPAMMHOIO MaTepHaa,
UCIBITHIBACT 3aTPyAHEHUS [IPU BBIIOJHEHUH MPAKTUYECKUX paboT.

VY4eOHblE TOCTHMXKEHHS B CEMECTPOBBIM MEPHOA U Pe3yibTaThl pPyOeKHOTO
KOHTPOJISI J€MOHCTPUPYIOT JOCTAaTOYHYIO (yAOBJIETBOPUTENbHYIO) CTENEHb
OBJIJICHUS] IPOTPAMMHBIM MaTEPHATIOM.

OneHka «XOpoILo» BBICTABISETCA CTYJIEHTY, €CIIM OH TBEPAO 3HAET Marepual,
IPaMOTHO M II0 CYLIECTBY H3Jaraer €ro, He [JOIyCKas CYIIECTBEHHBIX
HETOYHOCTEH B OTBETE HA BOIPOC, MPABUIBHO IPUMEHSET TEOPETHUYECKUE
MIOJIOKEHUSI TIPU PEIICHUM IIPAaKTUYECKMX BOIPOCOB M 3aJad, BIIAJEeT
HEOOXOUMBIMU HABBIKAMU U MIPUEMAMH UX BBITIOTHEHHUS.

Y4eOHble TOCTHKEHUS B CEMECTPOBBIA TMEPHOA M PE3YJIbTaThl pPyOeKHOTO
KOHTPOJIL JEMOHCTPUPYIOT XOPOILIYIO CTEIEHb OBJIAJICHUSA IPOrPAMMHBIM
MaTepUaJIOM.

OrneHka «OTJIIMYHO» BBICTABISETCA CTYACHTY, €CIIU OH ITyOOKO M IPOYHO YCBOWII
IPOrpaMMHBIM  MaTepuall, HUCUEpIbIBAIOIIE, IOCIEAOBATEIbHO, UYETKO U
JIOTUYECKHU CTPOMHO M3JIaraeT €ro Ha dK3aMEHE, YMEET TECHO yBA3bIBATh TEOPHIO
C MIPAKTUKOM, CBOOOTHO CIIPABIISIETCS C 3a7jauaMH, BOITPOCAMH M IPYTHUMHU BUJAMH
IIPUMEHEHHUS 3HAaHUH, IPUYEM HE 3aTPYIHICTCS C OTBETOM IPU BUIOU3MEHEHUN
3aJJaHu{, MCIIONB3yeT B OTBETE MaTepuall MOHOTpadUYecKOd JUTepaTyphl,
NPaBUIbHO OOOCHOBBIBAET NPUHATOE PEIICHUE.

VY4eOHble TOCTHKEHUS B CEMECTPOBBIM TMEPHOA M PE3YJIbTaThl PyOeKHOTO
KOHTPOJISI JIEMOHCTPUPYIOT BBICOKYIO CTENEHb OBJAACHHUS IPOTrPAMMHBIM
MaTepUaAJIOM.

4.4. MeTogu4ecKkue MaTepHuaJIbl

[ITxaybl OLIEHUBAHUS PE3YJIbTATOB TEKYLLETO KOHTPOJIA

Ilxana OLOCHUBAHUS PC3YJIbTATOB YCTHBIX OTBCTOB HA CCMHUHAPCKUX 3aHATHAX

(I)OpMyJ'II/IPOBKa Tpe60BaHHﬁ K CTCIICHU OCBOCHHA JUCIHITIIMHBI

CryaeHT MOKa3blBa€T HEJOCTATOYHBIE 3HAHUS IMPOTPAMMHOIO Marepuaia, He
CHOCOOEH apryMEHTUPOBAHO U MOCJIENOBATENbHO €ro M3Jararb, JOIyCKaeTCs
rpyObie OIMOKY B OTBETAX, HEMPABUIHHO OTBEYAET HA MOCTABJICHHBINA BOIPOC HITH
3aTPYAHAETCS C OTBETOM

CTYIIeHT IIOKAa3bIBA€T AOCTATOYHBLIC, HO HEC FJ'IYGOKI/IG SHaHUA HOPOTrpaMMHOI0O
MaTepuaia; Mpud OTBETE HE JOMyCKAaeT IpyObIX OIMHOOK WM MPOTUBOPCUHIA,
OIHAaKO B (OPMYJIMPOBAHMHM OTBETA OTCYTCTBYET JOJDKHAS CBSI3b MEXIY
aHaJIM30M, apryMEHTaluel U BhIBoJaMHU. JIJIsl MOydeHHs MPaBHIBHOTO OTBETa
TPeOYIOTCS] YTOUHSIONINE BOIIPOCHI

3 VYnosi.
4 Xop.
5 Ot
O0o3HaueHus
Hudp. | Onenxa
2 Heyn.
3 Y nosi.
4 Xop.

CTy,[[eHT ITIOKa3bIBACT FJIY6OKI/IG SHAaHUA MaTCpuajd, rpaMOTHO C€ro mM3Jjiaracrt,
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JOCTAaTOYHO IIOJIHO OTBEYACT Ha IOCTaBJICHHBIN BOIIPOC U OOIOJIHUTCIIBHBIC
BOIIPOCHI, YMCJIIO (I)opMmepyeT BBIBOJIBI. B TO ke BpEMs IIpHU OTBETC NOITYCKACT
HECYIIECTBECHHLIC MOTPEITHOCTHU

5 Otn. | CTyaeHT MOKa3bIBaeT MOJIHBIC M TIIyOOKHE 3HAHUS MPOrPaMMHOTO MaTepHuaa,
JIOTUYHO W apTyMEHTHPOBAaHO OTBEYAeT Ha MOCTaBICHHBIA BOIPOC, a TaKKe
JIOTIOJTHUTEJIbHBIE BOIPOCHI, TOKAa3bIBA€T BBICOKUI YPOBEHb TEOPETUYECKHUX
3HaHUM.

[IIkana oneHWBaHUS PE3YJIBTATOB MNPAKTHUYECKUX 3aJaHUM Ha MPAKTUYECKUX
3aHATUAX
O6o3HaueHus .
®opmynHupoBKa TpeOOBaHUH K CTETICHH OCBOCHHS AUCLIUTUINHBI
Hudp. | Onenxka

2 Heyn. | CTyneHT HempaBWIIBHO pelIacT MPaKTUYECKYIO 3a7auy, He JIeJaeT BHIBOJIOB IO €€
pe3yibTataM, HE MOXXET OOBSICHUTh TEXHOJOTHIO €€ pEIICHHS, MOKa3bIBaeT
MOJIHOE HE3HAHHE TEOPETUYECKUX ACMEKTOB, HA JOMOJHUTENbHbIE, YTOUHSIONINE
BOIIPOCHI HE OTBEYAELT.

3 VYaoen. | CTygeHT [AOMycKaeT HECKOJBKO HE3HAUYUTEIbHBIX OIIMOOK B  pEIICHUH
MPAaKTUYECKON 3aJjauu, JIelaeT HETOJHbIE BBIBOJABI 1O €€ pe3ysbTaTaM JH0o
HEJI0CTaTOYHO apryMEHTHPYET CBOE PEIlieHNe; OTBEYAET Ha BOIIPOC O TEXHOJIOTHH
€e pelmeHHus, HO TpPH OTBETE JOMYyCKAaeT HETOYHOCTH, 4YTO TpedyeT
JIOTIOJTHUTEJIbHBIX BOIIPOCOB.

4 Xop. | CTyAaeHT JOTMYHO U TPaBWIBHO peliaeT MPaKTUYECKYl0 3ajady, JejacT
IpaMOTHBIE BBIBOJIBI IO €€ pe3yJibTaTaM, OTBEYAeT Ha BOMPOC O TEXHOJOTHU €€
pelIeHwus, T0CTaTOYHO apTYMEHTHPYET CBOE pEIlleHHe, HO TIPU OTBETE JIOIYCKaeT
MOTPEIIHOCTH.

5 Otn. | CTygeHT JIOTUYHO M TPAaBUIBHO pellaeT MPaKTUYECKyl 3ajady, [enaer
TPaMOTHBIE BBIBOJIBI O €€ pe3yIbTaTaM, MMOJTHO OTBEYaeT Ha BOMIPOC O TEXHOJIOTHH
ee peleHwust, ToApoOHO apryMEHTHPYET CBOE€ MHEHHE CO CChUIKAMH Ha HOPMY
3aKOHA, TOKA3bIBAECT XOPOIllee 3HAHUE TEOPETUYECKUX ACTIEKTOB.

[MIxama OLOCHUBAHUS PC3YJIbTATOB TCCTA HA IIPAKTHYCCKHUX 3aHATHAX
O06o03HaueHUs .
®dopmynupoBKa TpeOOBAHUN K CTETICHH OCBOCHUS TUCITUTLIAHBI
Hudp. | Onenxa

2 Heyn. | Menee 50% npaBUIIbHBIX OTBETOB

3 Ynosn. | bonee 50%, Ho He 6onee 65% npaBUIBLHBIX OTBETOB

4 Xop. | bonee 65%, no ne 6osee 80% mpaBUIBHBIX OTBETOB

5 Otn. | bonee 80% mpaBUIIbHBIX OTBETOB
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5. METOJMYECKUE YKA3ZAHUS JJIS1 OBYUAIOLIIUXCS MO
OCBOEHUIO JIUCLUATLIMHBI

OcBoenne auctuiinHabl b1.b.03«DkoHOMeTprka (MPOABUHYTHIA YPOBEHB)»
IpeanoiaraeT Kak ayIuTOPHYI0, TaK U CAMOCTOSITEIbHYIO pa0OTy CTYAEHTOB.

AynuTtopHasi paboTa NpoBOAUTCS B POpME JEKIIMOHHBIX U TPAKTUUECKUX 3aHATHIM.
[ToaroToBKa K 3aHATHUSM JOJKHA HOCUTh CUCTEMATHYECKUN XapakTep. ITO MO3BOJUT
oOyyaroriemMycsi B IOJIHOM 00beMe BBITIOJHUTh BCE TPEOOBAHUS IIPETOJaBaTesIsl.

CamocrositenbHas pabota siBisieTcsi 00s3aTENbHBIM KOMIIOHEHTOM IIpoliecca
MOJATOTOBKM OakaliaBpoB, OHa (OpPMUPYET CaMOCTOSITEIBHOCTh, MO3HABATEIbHYIO
aKTUBHOCTb, BEIPA0ATHIBAET IPAKTUYECKHE HABBIKK PA0OTHI C HAYYHOU JIUTEPaTypOil.

O6mmit 00beM ayTUTOPHON M CAMOCTOSITEIILHON paboThl ompeesieTcs: yueOHo-
TEMATUYECKUM IUIAaHOM. V3yueHue qUCHUILINHBI 3aBEPIIAETCS SK3aMEHOM.

VYcmenHoe wW3ydeHWE UCIUIUIMHBI TPeOyeT TOCEIIEeHUs JEKIWA, aKTHBHOU
paboThl HA MPAKTUYECKUX 3AHATHUSIX, BBINOJIHEHUS] YUEOHBIX 3aJIaHUI MpernojiaBaTens,
O03HAKOMJIEHUS C OCHOBHOMW M JIOTIOJIHUTEIBHOU JINTEPATYPOU.

5.1. Meroanueckue ykKazaHusi sl OOy4YarwIIMXCHd MO0 MNOATOTOBKE K
JeKINOHHBIM 3aHATHAM

3aHsATHS JICKIIMOHHOTO BHJAa JAlOT CUCTEMAaTU3WPOBAHHbIC 3HAHHUS O Haubolee
CJIOKHBIX U aKTyaJbHBIX ITpoOIeMax u3yuyaeMon AUCIUILUIMHBI.

OcymiectBiisisi y4eOHbIE ACHCTBUSL HA JICKIMOHHBIX 3aHATHUSIX, OOydYaroniuecs
JOJKHBI BHUMATEJIbHO BOCIPUHUMATh MaTepHall, MOJATOTOBJICHHBIN MpernojaBaTeieM,
MBICIIUTD, JOOWBATHCS TOHUMAHUSI U3y4aeMOro MpeMeTa, aKKypaTHO BECTH KOHCIIEKT. B
ClTy4yae HeJJOTIOHUMAaHHMsI KaKOM-TM00 YacTH MpeMeTa CIeIyeT B YCTAHOBICHHOM TOPSIKE
3a/1aTh BOMPOC MpemnojaBarento. B mporecce paboOThl HA JIEKIMH HEOOXOMMMO TaKXKe
BBIMIOJTHATh B KOHCIIEKTaX MOJEIN M3y4aeMoro npeaMera (pPUCYHKU, CXEMBI, UEPTEXKU U
T.J.), KOTOpPBIE UCIIOIb3YET MPENOJaBATEb.

CamocTosiTenbHass MOATOTOBKA OOYYAIOUIUMXCS K 3aHATUSAM JIEKIIMOHHOTO BHUJA
BKJIFOUYAET B CEOs:

— J0pabOTKy KOHCHEKTA JICKIIUU, KOTOPYIO JKEJIATeIbHO OCYIIECTBIIATH B TOT K€
JIeHb, TOKa MaTepua eIle JIErko BOCIPOM3BOAUM B mamatv. HeoOxoaumo mpoyuTath
3amucu, pacirppoBaTh COKpPAIICHUS, 10PA00TaTh CXEMbI, PUCYHKH, TAOJIHIIbI,

— TMOBTOPEHHE M3YYEHHOIO0 Ha TMpeAblaylneM 3aHsATuu Marepuana. [lpu
3aTpyAHEHUSX B BOCHPHUSITHUM MaTepHalia CleAyeT oOpaTUTbcsi K OCHOBHBIM
JUTEpaTypHbIM UCTOUHUKaM. Eciau pazoOparbcsi B Marepuaie He YJIaioch, TO CIEIYeT
0o0paTUThCA K MPENojaBaTeNI0 Ha 3aHATUAX WIM MO TpaduKy ero WHANBUIYATbHBIX
KOHCYJIbTaLIN .

5.2. Meroauueckue YyKa3aHuUsl Jisi OOy4YalOUIUMXCA MO MOArOTOBKE K
NMPAKTHYECKUM 3aHATUIAM

[IpakTHdeckue 3aHATHS 3aBEPIIAIOT M3y4YeHHE Hanloyiee BAXKHBIX TEM y4eOHOI
JUCHUAIUIAHBL. OHHU CITy’KaT U1 3aKPEIUIEHUS M3YUYEHHOIO MaTepHUalIa, pa3BUTUS YMEHHAN
¥ HaBBIKOB MOATOTOBKHU JOKJIAJOB U 3CCE, MPUOOPETEHHUS OMBITA YCTHBIX IMyOJIUYHBIX
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BBICTYIUICHUW, BEACHUS JHCKYCCHUM, apryMEHTAllUd W 3allUThl BBIJBUTAEMBIX
MOJIOKEHUH, a TaKKe M KOHTPOJISA TMPEenojaBareieM CTENeHH MOATOTOBICHHOCTH
CTYJEHTOB IO U3y4aeMOW JUCIUILTHHE.

[Ipu NoAroTOBKE K MPAKTUYECKOMY 3aHATHIO 00yUaroIeMycs He0OX0AUMO:

— 70 OYEepeJHOr0 TMPAKTUYECKOrO 3aHATHS 10 KOHCHEKTY JIeKIHA U
PEKOMEHZIOBaHHBIM  JIUTEPATYPHbIM  HCTOYHHMKAM TpopadboTaTb  TEOPEeTUUECKUi
MaTepuai, COOTBETCTBYIOIINIA TeMe 3aHATHUS;

- B HayaJe 3aHATHs 3a/1aTh IPEIOAaBaTeN0 BOMPOCH! 10 MaTepuay, BbI3BaBIIEMY
3aTpyJIHEHUS B €ro MOHMMAHMM M OCBOEHUM NP PEUICHUM 3aj]ad, 3aJaHHbIX IS
CaMOCTOSITEIIbHOTO PEUICHHS;

- B XOJI€ CEMHMHAapa J1aBaTh KOHKPETHBIE, YETKUE OTBETHI IO CYIIECTBY BOIIPOCOB;

- Ha MPAKTUYECKOM 3aHATUU JOBOJUTH KaXAYIO 337ady A0 OKOHYATEIHHOTO
pemieHusi, JEeMOHCTPUPOBATh IMOHUMAHUE IMPOBEIEHHBIX pAcCUYeTOB (aHAJIHM30B,
CUTYyallMii), B cydae 3aTpyAHEHUI 00palaThCs K MpenoaaBaTeo.

CryneHTaMm, IpOMYCTUBIIUM MPAKTHUECKOE 3aHATHE, TUOO HE MOATOTOBUBIIUMCS
K HEMY, PEKOMEH/IYETCs HE MO3Ke YeM B 2-HEeICTbHBIA CPOK SIBUTHCS HA KOHCYJIHTAIIUIO
K IIPEMoIaBaTelNio0 M OTYUTATHCA [0 TEME 3aHATHUSI.

5.3. MeToanuyeckue yKa3aHUsl MO0 OPraHU3alMUd CAMOCTOATEILHOU PadoThI
o0yyarommxcst

OCHOBHOH LEIbI0 CAaMOCTOATEIBHOW pabOThl CTYJIEHTOB SIBISETCS YIIydIlIEHUE
npodeccruoHanbHON MOATOTOBKM OO0YyYalOIIMUXCs, HampaBlieHHOe Ha (QopmMupoBaHUE
JIEHCTBEHHON CUCTEMBI (DyHIaMEHTaJbHBIX W MPO(ECCHOHANBHBIX 3HAHWM, YMEHUN U
HaBBIKOB, KOTOPHIE OHM MOTJM OBl CBOOOAHO W CaMOCTOSITENIBHO NPUMEHATH B
IPAKTUYECKOM JESITEIIbHOCTH.

CamocTosiTenbHas paboTa CTYACHTOB MO JUCHUIUIMHE «DKOHOMETPHUKA
(IpOJIBUHYTHIA YPOBEHB)» CIOCOOCTBYET 0OoJiee TIyOOKOMY YCBOEHUIO H3y4aeMOIo
Kypca 1 POBOAMTCS B CIEIYIOUIUX BUAAX:

— TOJATOTOBKA K 3aHATHUSM B COOTBETCTBHUM C 3aJlaHHSIMU HA CaMOCTOSITEIBHYIO
paboTy ¢ KCMOIB30BAHUEM KOHCIEKTa JIEKIHMM, MaTepuanoB MPAKTUYECKUX 3aHATUN U
MPUBE/ICHHBIX HUYKE UCTOYHUKOB JIUTEPATYPHI;

— BBINOJIHEHUE TPAKTUKO-OPUCHTUPOBAHHBIX 3aaHUM;

— MOATrOTOBKA K MPOMEXYTOYHOM aTTeCTALIUH.

[Ipuctynasg X M3y4eHUIO TOW WM WHOM TEMBI, BBIAEIAEMON IO IPEAMETHO-
CUCTEMAaTU3UPOBAHHOMY MPUHIUITY, HEOOXOAMMO MO OTJEIBHOCTH U MOCIEA0BATEIBHO
paccMOTpEeTh KaXXAyK M3 4YacTel, U3 KOTOPBIX COCTOMT Tema. lIpm m3ydeHmu Kypca,
oOyyJaroyecss JOJDKHBI ~ YMETh  MOJIb30BaThCA  HAYyYHOM  JIUTEpaTypod IS
CaMOCTOSITENIbHOM MOJATOTOBKHU K 3aHSTHUSIM.

B xoze camocTosTenbHOM pabOThI CTYIEHT MOXKET:

— OCBOUTbH TEOPETHUYECKUN MaTepuaj M0 U3y4aeMOW AUCIUIUIMHE (OTIEIbHBIE
TEMBbI, BOIIPOCHI TEM, OTJICIbHBIC TTOJIOKEHHUS U T.1.);

— 3aKpenuTh 3HAHUS TEOPETHUYECKOT0 Marepuaia, UCIOJIb3ys HEOOXOAUMBIM
WHCTPYMEHTApU, TPAKTUUYECKUM ITyTeM (pelieHre MPaKTUKO-OpUEHTUPOBAHHBIX 3a/1a4,
HaIMCaHUE TECTOB JJIsi CAMOIIPOBEPKH );
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— TPUMEHUTH IMOJYYECHHbIC 3HAHWUS W NPAKTUYECKUE HABBIKA IS aHaIu3a
CUTYyallUd U BBIPAOOTKH MPABUIIBLHOIO perieHus (MOAr0TOBKA K TPYIIOBON AUCKYCCHH,
y4acTHE B JIEJIOBOM UrPE, YCTHBIM U MMCbMEHHBIA aHATN3 KOHKPETHON CUTYAIINH);

— WCIONB30BaTh TOJYyYCHHBICE 3HAHUS W yYMEHHS s (HOPMHPOBAHUS
CcOOCTBEHHOM MO3UIINH, TEOPUH, MOJEIH (ITOATOTOBKA JOKJIAI0B, HAITMCAHUE ICCE).

MopenvupoBaHue caMOCTOATEIBLHON pabOThl 00yYaIOITUXCSI:

1. IToBTOpEHNE TPOIIEHHOTO TEOPETUUECKOTO MaTeEpHaa.

2. YCTaHOBJIECHHE TJIABHBIX BOIPOCOB TEMBI.

3. Onpezenenne TIyOWHBI U COJIEPKaHUS 3HAHUH 110 TeMe, COCTABIICHUE TE3UCOB
10 TEME.

4. YrpaxHeHusl, BBIITOJTHEHUE TPAKTUKO-OPUEHTUPOBAHHBIX 3a/IaHUM.

5. AHanu3 BBINIOJIHAEMON IEATEIIBHOCTH U €€ CAMOOLIEHKA.

6. [IpuoOpeTeHre yMEHHUI 1 HAaBBIKOB.

7. CocTaBi€HUE BONPOCOB 10 COACPIKAHUIO JIEKIIUU.

5.4. MeTogu4ecKkue yKa3aHusl M0 MOATOTOBKE 00YYAKOIIUXCH K IK3aAMEeHYy

[ToarotToBka K 5K3aMEHY OCYUIECTBISICTCA CTYACHTOM CaMOCTOSITENIBHO C
UCTIOJIb30BaHUEM TIEPEYHS BOIPOCOB K 3K3aMEHY, KOHCIIEKTa JICKIUH 10 AUCIUILINHE U
PEKOMEH/I0BaHHBIX JINTEPATYPHBIX HCTOUYHUKOB.

B nepuon moAroroBKM K 3K3aMEHY CTYJEHTHl BHOBb OOpalarTcs K
npoijieHHOMY ydeOHOMy wMmarepuainy. [Ipu 3TOM OHM HE TOJBKO YKPEIUISIOT
MOJIyYEHHBIE 3HAHUS, HO U TIOJIy4alOT HOBBIE.

[ToaroToBka CTyIeHTa K 9K3aMEHY BKJIIOYAeT B ce0s Ba dTamna:

® caMocCTosTeNbHas paboTa B TEUEHUE CEMECTPa;

® HEMOCpeACTBEHHAs MOArOTOBKA B JHM, MPEIIIECTBYIOINE YK3aMEHy 110 TeMaM
Kypca.

OCHOBHBIM HCTOYHHUKOM HOJATOTOBKH K 3K3aMEHY SBIISIETCS KOHCHEKT JICKIIH,
rae yueOHbI Marepuan JaeTcs B CHUCTEMAaTU3MPOBAHHOM BHUJE, KIIIOUEBBICETO
HOJIOKEHUS  JeTaJU3UPYIOTCS, MOJKPEIUIAIOTCS COBPEMEHHBIMH (akTamMu U
uH(popMalnnei, KOTOpble B CUITy HOBHU3HBI HE BOLUIM B ONMYyOJMKOBAHHBIC IEYATHBIC
UCTOYHUKH.

B xoze moAroToBKM K 3K3aMeHy CTyAeHTaM HeoOXOAMMO o0pamiarh BHUMaHUE
HE TOJHKO Ha YPOBEHb 3allOMHWHAHMUs, HO M Ha CTENEHb MOHWMAHHS H3JIaracMbIX
npooJiem.

6. YUEBHASA JIMTEPATYPA U PECYPCbl UHOOPMAILIMOHHO-
TEJEKOMMYHUKAIIMOHHOMN CETU «<MHTEPHET», BKJIIOYAS
HNEPEYEHDb YYEBHO-METOAUYECKOI'O OBECIIEYEHUA JJIsA
CAMOCTOSTEJBHON PABOTHI OBYYAIOIIUXCS MO JUCHUITIJIAHE
(MOAYJIIO)

6.1. OcHoBHas JUTEpPaTypa
1. Konun K. Mukposkonometprka. Kunra 1 [DneKTpoHHBINA pecypc] : METOIBI U
ux npumenenus / D. Kamepon Konun, [IpaBun Tpusenu K. ; mep. C. ABaunsiu [u ap.]. —
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6.5.

DIIEKTPOH. TeKCTOBbIE naHHble. — M. : leno, 2015. — 551 ¢. — 978-5-7749-0955-1. —
Pexxum nocryna: http://www.iprbookshop.ru/77351.html

2. Komun K. Mukposkonomerpuka. Kuura 2 [DneKTpOHHBIA pecypc| : METOIBI U
ux npumenenus / 3. Kamepon Koinun, [1paBun Tpusenu K. ; nep. C. ABauss [u ap.]. —
DJIEKTPOH. TEKCTOBbIE TaHHbIe. — M. : [leno, 2015. — 664 ¢. — 978-5-7749-0956-8. —
Pexxum nocryna: http://www.iprbookshop.ru/77352.html

3. I'pun, Y.I'. DxoHomeTpuueckuii ananu3. Ku. 1 / V. I'pun ; mep. ¢ anri. ; noa
Hayu. pen. C.C. CunenbnukoBa, M.IO. TypyHniieBoil. — Mocksa : U3narenbckuii oM
«emo» PAHXul'C, 2016. — 760 c. - (Akagemudeckuii yueOHuUK). - ISBN 978-5-7749-
1157-8. - Pexxum noctyna: https://new.znanium.com/catalog/product/1043304

4. I'pun, Y.I'. Dxonomerpudeckuii ananu3. Ku. 2 / Y. I'pun ; nep. ¢ anri. ; nox
Hay4. pen. C.C. CunensnukoBa, M.IO. TypynueBoil. — Mocksa : U3aaTensckuil oM
«deno» PAHXuI'C, 2016. — 752 c. - (Akagemudeckuii yueOnuk). - ISBN 978-5-7749-
1158-5. - Pexxum noctyna: https://new.znanium.com/catalog/product/1043306

6.2. JlomosiHUTEJIBbHAS JIUTEPATYpPa

1. Jeffrey M. Wooldridge (2012) Econometric Analysis of Cross Section and Panel
Data, MIT press (a5ekTpoHHbIN f0cTyn uepe3 Ebrary http://site.ebrary.com/lib/ranepa

2. Kennenn, Il. ITyreBoautens o sxonomerpuke. Ku. 1. / I1. Kennenu ; mep. ¢
auri. ; nox Hayd. pea. B.I1. Hocko. — Mockga : U3patensckuii qom «Jleno» PAHXul'C,
2016. - 528 C. - (Axanemuyeckuit YYCOHUK).
https://new.znanium.com/catalog/product/1043270

3. Kenneau, I1. IlyreBonurens mo sxonometpuke. Ku. 2 / I1. Kennenu ; mep. ¢
aHriL.; nox Hayd. pea. B.I1. Hocko. — Mocksa : U3natensckuit gom «Jleno» PAHXul'C,
2016. — 512 C. - (AkaneMu4ecKkui Y4YCOHUK).
https://new.znanium.com/catalog/product/1043268

4. Xaiismu, ®©. DxoHomerpuka / @. Xaiismm ; iep. ¢ aHri. moa Hayd. pea. B.I1.
Hocko. — MockBa : M3parenbckuii nom «/lemo» PAHXul'C, 2017. — 728 ¢c. —
(Axagemuyeckuid yueOHUK). https://new.znanium.com/catalog/product/1043302

6.3. YueOHO-MeTOAMYECKOE 0O0ecIeYeHHe CAaMOCTOSITe/IbHOI padoThl

He npenycmoTtpeno.

6.4. HopmaTuBHBIC IPaBOBbIEC JOKYMEHTbI

He npenycmoTtpeno.
HNuTepHeT-pecypcebl

1. www.cbr.ru — lleatpanshsiii 6ank Poccun

2. minfin.ru — MunuctepctBo puranco Poccun

3. www.gks.ru — I'ockomcrat Poccun

4. www.rbc.ru — MadopmanmionHoe areHTcTBO «POCOM3HECKOHCANTHHTY
(Poccus)

5. www.worldbank.org — Bcemupusblit 6ank

6. www.imf.org — MexayHapoaHbIi BaTlOTHBIN (GOH/

7. https://www.hse.ru/info — I'ocynapcTBeHHbII yHUBEpcUTET — Briciias mkomna
skoHomuKkHu (Poccus)
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8. www.beafnd.org - bropo sxonomuueckoro anaimmsa (Poccwst)

9. http://www libertarium.ru/library - bubnmoTreka MmaTepuanoB 1mo
SKOHOMHUYECKOU TEMATHUKE

10. www.ecfor.ru PAH MHCTUTYT HapOAHOX O35 MCTBEHHOT'O TPOTHO3UPOBAHUS.

11. http://www.economicsnetwork.ac.uk/links/data_free - Ha aTom caiite
uMeeTcsl 00JIbIIIOE KOJMYECTBO CChIJIOK HA PA3JIMYHbIE CANThI, COIEpKAIIIHE B
CBOOOJITHOM JIOCTYTIE IaHHbIE IKOHOMHYECKOM CTaTUCTUKH.

12. http://www.census.gov/ipc/www/idb - MexayHnapoaHas 6aza naHasix bropo
nepenucu HaceneHust CIIA / U.S. CensusBureau -InternationalDataBase (IDB).

13. http://www.econ.kuleuven.be/gme/data.htm - Cratuctuueckue gaHHbIE,
ucrnoJyib3oBaHHbIe B KHUTE: Bepouk M. (2008). [lyreBoauTens Mo COBpeMEHHOM
skoHOMeTpuke. M., Hayunas knura.

14. http://economist.mrsu.ru/info/kaf statistic/poleznie_ssilki.html - Tlone3nsie
CCBUIKH Ha CAWTHI, HA KOTOPBIX MIPHUKIATHON YKOHOMHUCT MOYKET HAWTH JaHHBIC TSI
VCCIICJOBAHNM.

15. http://www.feweb.vu.nl/econometriclinks/slinks/ - Ha aTom caiite umeercs
00JIBIIOE KOJTMYECTBO CCHUIOK HA Pa3IMYHbIC HHTEPHET-PECYPCHI, TOCBSAIICHHBIC
U3YUYCHUIO, pPa3paboTKe U MPUMEHEHUIO SKOHOMETPHUIECKUX METOIOB.

6.6. Unble MCTOYHUKH

1. Hocko, B.I1. Oxonomerpuka. Ku. 2. Y. 3, 4 [3nexkTpoHHbIN pecypc] : ydeOHUK
/ B.II. Hocko. — DnektpoH. nan. — Mocksa: U3marensckuii nom "Jeno" PAHXul'C,
2011. — 576 c.

2. Kozhan R. Financial Econometrics with Eviews.

3. Gusti Ngurah Agung. Time Series Data Analisis Using Eviews.

4. Marnyc, 4. P., Karbies, I1. K., Tlepecenkuii, A. A. DkoHOMeTpHKA.
Havanpnsiii kypc: yueonuk: rpudg MO / S. P. Marnyc, I1. K. KaTtpimes, A. A.
[Tepecenkuid. - 8-¢ uza. - M.: lleno, 2007.- 504 c. - ISBN 978-5-7749-0473-0: 231-00.

5. Bep6uk M. (2008). ITyreBoauTens 10 COBPEMEHHON S3KOHOMETpUKE. M.,
Hayunas knura.

6. [b/I-1] baza nanubIx «OLIEHKH COBOKYNHOU (DAKTOPHON MPOU3BOIUTEILHOCTH
poccuiickux ¢pupm oOpabdaThIBaroIIel MPOMBILIIIEHHOCTU ¢ HH(OpMAaIel 1o
reorpagpuuecKoil JIOKamIu3arm)

7. [BA-2] baza nanubiX « MHAEKCH COBMECTHOM JTOKAJIM3AIMH ISl TTap OTpaciieut
o0OpabaTsIBaroIIei MPOMBIILIEHHOCTH Poccumy.

7. MATEPUAJIBHO-TEXHUYECKAS BA3ZA, THOPOPMAILIMOHHBIE
TEXHOJIOI'MH, IPOI'PAMMHOE OBECIIEYHEHUE
N UTHOOPMAILINOHHBIE CITPABOYHBIE CUCTEMBI

JUnist mnpoBeleHHA 3aHATUNA 10 JUCUHUIUIMHE HEOOXOIMMO MaTepUalbHO-
TEXHUYECKOE 00ecreyeHnue yueOHbIX ayIUTOPHUI (HarsAHBIMA MaTepuaIaMu, SKpaHOM,
MyJIbTUMEIUUHBIM MpoekTopoM ¢ HoyTOykamu (IIK) nns mpesentanmu ydeOHOTO
MaTepHaia, BEIXOJOM B ceThb MHTepHeT, mporpaMmMHbIMU npoaykramu MicrosoftOffice
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(Excel, Word, PowerPoint)) B 3aBUCHMOCTH OT THIAa 3aHATHNA: CEMHUHAPCKOTO U
JEKIIMOHHOTO THWIIOB, TPYIIOBBIX M WHIAMBUAYAIbHBIX KOHCYJbTAIlUH, TEKYIIETO
KOHTPOJISL ¥ IPOMEKYTOYHOM aTTeCTALUU.

Jlns camocTosiTeIbHOM paboThl 00yYarOMUMCsT HE0OOXOUM JOCTYIl B YUTAJIbHbBIC
3abl OMOMMOTEKM W/WIM TOMEIIEHUE, OCHAIIEHHOE KOMIBIOTEPHON TEXHUKOH C
BO3MOXHOCTBHIO TOAKIIOYEHUS K ceTtu «VHTepHeT», HOoCTyn B DJIEKTPOHHYIO
uH(pOpMaIMOHHO-00pa3oBaTeNbHyI0 cpeay opranuzanuu u IbC.

VYyebnas ayauTopus IS TPOBEICHUS 3aHATUN JIEKIMOHHOIO THUMA U
IPOMEKYTOUYHOM aTTECTALIMH.

O6opynoBaHue:

PaGouue mecta CTyIEHTOB: MAPTHI, CTYJIIbS;

Pabouee mecTo npenonaBaress: CTOMI, CTYJ;

Jlocka aJi pucoBaHUsl MapKepaMu;

MynapTUME IUIHBIN TPOEKTOP.

Y4eOHas ayuTopus IS POBEICHUS MPAKTUYECKUX 3aHITHH.

O6opynoBaHue:

PaGouue mecTa CTyIEHTOB: CTOJIBI, CTYJIbS;

Pabouee MecTo npenogaBartensi: CTOJ, CTYII;

Jlocka a1 pucoBaHuUsl MapKepaMmu,

Jlocka MHTEpaKTUBHAS,

MynbTUMEIUITHBIN ITPOEKTOP;

[Tepconanbubie kommnbroTepbl: Core 17 / 8Gb / 2000Gb -15 miT.

[IporpammHuoe obecnieyeHue:

MicrosoftWindows 10 Corporate 1909 (kouTpakt ¢ npoaasiiom AO «Jlanut» ot
18.10.2019 Ne117/08-19);

MicrosoftOffice 2019 (xoutpakt ¢ mpomaBuoM AO «Jlanut» ot 18.10.2019
Nel17/08-19);

GoogleChrome 76.0.3809.100 (cBoGoaHast TUIIEH3US);

Koncynbrant (kontpakt ¢ npogaBuoM 3A0 «Koncynerantllmoc» ot 18.06.2009
Ne 6/mn).

bubnuoreka (A00OHEMEHT, YUTAIBHBIN M KOMITBIOTEPHBIHN 3aJ1bI)

VYyebHas ayuTopus ISl CaMOCTOSATEIbHOM paboThl CTYyIEHTA.

O6opynoBaHue:

PaGoune MecTa cTyA€HTOB: CTOJBI, CTYJbs; [lepcoHanbHbIE KOMITBIOTEPHI.

[Tporpammuoe obecnieyeHue:

MicrosoftWindows 10 Corporate 1909 (konTpakT ¢ mpoaaBiuoM AO «JlaHut» OT
18.10.2019 Ne117/08-19);

MicrosoftOffice 2019 (xoutpakt ¢ mpomaBuoM AO «Jlamut» ot 18.10.2019
Nel17/08-19);

GoogleChrome 76.0.3809.100 (cBoGoaHast TUIIEH3US);

DeductorAcademic 5.3.0.88 (cBoOOaHAS TUIICH3USA);

MicrosoftProjectProfessional 2019 (koutpakt ¢ mpogaBiom AO «JlaHUT» OT
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18.10.2019 Ne117/08-19).

ProjectExpert 7 Tutorial (60 yu. mect, ceTs) (KOHTpakT ¢ mpoaasiom SoftLine ot
14.11.2013 NeTr060872);

VmwareHorizonClient 4.3.0.4209 (cBoOoaHAas JIUIIEH3US );

CA AllFusion R7.2 (xontpakt ¢ npomaBuom OOO «Uutepdeiic [TPOD» ot
27.10.2008 Ne227/07-08-1OII, 6eccpounsblii);

Oracle VM VirtualBox 6.0.10 (cBo601Has nuiieH3us ),

ArgoUML 0.34 (cBoOoaHas TUIICH3US );

ARIS Express 2.4d (cBoOogHas TUIICH3UA);

Stata/SEEducationalNetworkEditionRenewal (Stata) (konTpakT ¢ mpogasiom AO
«CODTIAVH TPEU]I» ot 25.06.2019 Ne373100037619000000);

PostgreSQL Database 10.9-2 (cBoGomHasTUIICH3HS ),

EViews Academic Base License+ Unlimited Lab License (Eviews)
(xontpakTcrpoaaBiioMAQO «Jlanut» ot 18.10.2019 Ne117/08-19);

Weka 3.8.3 (cBoOomHAS MTUTICH3HS);

Koncynbrant (kontpakt ¢ npogasuoM 3A0 «Koncynerantllmoc» ot 18.06.2009
Ne 6/n).

ba3bl JaHHBIX, THHOPMAITMOHHO-CIIPABOYHEIE U MTOMCKOBBIC CUCTEMBI

1. www.biblio-online.ru —2nexTponHo-6ubnuoreuynas cucrema [IbC] IOpaiit;

2. http://www.iprbookshop.ru — OnektponHo-OnubaHMoTeuHast cucrema [ObC]
«Iprbooks»

3. https://e.lanbook.com - DnexTporH0-O6nbMMOTEeYHAs cuctema [DBC] «Jlauby.

4. http://elibrary.ru/ - Hayunas snexktponnas 6ubnuoteka Elibrary.ru.

5. https:/new.znanium.com  DneKTpoHHO-OMOMUOTEeuHass cucrema [DBC]
«Znanium.comy.

6. https://dlib.eastview.com — Mapopmarnmonnsiii cepsuc «EastViewy.

7. https://www.jstor.org - Jstor. [lomHBIE TEKCTHI HAyYHBIX >KYPHAJIOB U KHUT
3apyOeKHBIX U3ATEIHCTB.

8. https://elibrary.worldbank.org - Dnextponnas 6ubnrorexa Bcemupnoro banka.

9. https://link.springer.com - IloJHOTEKCTOBBIE MOJIUTEMATHUYECKUE Oa3bl
aKaJeMHYECKHX )KYPHAJIOB M KHUT U3JaTelIbCTBA Springer.

10. https://ebookcentral.proquest.com - Ebook Central. [TomHbie TEKCTBI KHUT
3apyOeXHBIX HAYYHBIX U3/1aTEIbCTB.

11. https://www.oxfordhandbooks.com - Jloctym K TIONHBIM TEKCTam
cnpaBounukoB Handbooks nznarensctBa Oxford no npeameTHbIM 007aCTSIM: 9KOHOMHKA
U (MHAHCHI, PaBO, OM3HEC U yNpPaBIICHUE.

12. https://journals.sagepub.com - IlomHOTeKkcTOBas 0a3a HAyYHBIX >KYpPHAJIOB
aKaJeMUYeCKOT0 U3/1aTeNIbCTBa Sage.

13. CnpaBouHo-11paBoBas cucreMa «KoHCyJIbTaHT».

14. DneKTpOHHBIN NePUOIUYECKUN CIIPaBOYHUK «I apaHT».
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