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1. IlepeyeHb NJIAHMPYEMBbIX Pe3yJbTATOB 00y4eHHS 110 M CUMILIMHE,
COOTHECEHHBIX € IVIAHNPYEMbIMH Pe3yJIbTATAMH OCBOEHHS IPOrPAMMBI

1.1.  JucnunianHa «OKOHOMETpHUKa (IPOABUHYTHIM YypoBEeHb) 2» oOecreduBaeT OBJaJIEHUE
CJICYIOMIMMHU KOMITETCHIIUSMHU:

Kon HaunmenoBanue Kon HaumenoBanue stana ocBoeHUs
KOMITETEHITUH KOMITETEHITUH JTana 0CBOEHHS KOMITETEHITUH
KOMIIETECHITUHI
IIK-10 Croco0eH COCTaBIATh [1K-10.2 croco0eH COCTaBIATh MTPOTHO3
MPOTHO3 OCHOBHBIX OCHOBHBIX COIIHAJILHO-
COIIMATBHO-?KOHOMHYECKIX SKOHOMHUYECKUX TOKa3aTeiIen
rokKazaresnei AeaTeIbHOCTH JIESITEIBHOCTH MPEIPUITHS,
TPEPUSITHS, OTPACIIH, OTpAaCIH, PETHOHA U YKOHOMUKH B
peruoHa U SKOHOMUKH B [EJIOM HCIOJB3Ysl BPEMEHHBIE
11eJIOM PSLIBI
1.2. B pesynpTaTe 0CBOCHUS AUCIUTUIMHBI Y CTYACHTOB JIOJKHBI OBITH CHOPMUPOBAHBI:
OTD/TD Kon srana ocBoenus PesyneTaThl 00ydeHUs
npodecCuOHaIbHBIE KOMIICTCHIHH
IEUCTBUS
BEJICHUE aHAIIMTHYECKOM I1K-10.2 CJIeIYIOIINX 3HAHUH:
paboTs! B 0b6macTu pa3TMYHBIC MOJIEIH BPEMEHHBIX PSIOB
9KOHOMUKH U (PUHAHCOB CIEeYIOMINX YMEHUM:
MIPOTHO3UPOBATH COLUATBHO-3KOHOMHYECKHIX
MOKa3aTeIu
CJIEIYIOIINX HAaBBIKOB:
OLIEHKU KayecTBa U JOCTOBEPHOCTH MOJENHN

2. O0BeM u MecTO TMCHUIIMHBI B cTPYKTYpe OI1 BO
O0BeM TUCHHUILTAHBI
5 3.e., KOJIMYECTBO AaKAJEMHUYECKHX 4YacCOB, BBIJCJICHHBIX HAa KOHTAKTHYIO paboTy C
MpenojaBaTesieM - 66 4acoB, Ha CAMOCTOSTENIbHYIO paboTy oOy4aromuxcs — 87 4acos.

Mecro aucuuminnsl B ctpykrype OII BO
— Bb1.B.06 gucrumimHa «9KoHOMETpHKa (TTPOJIBUHYTHIN YpoBeHB) 2» 1 Kypc, 2 cemecTp
— JUCUUIUIMHA PEeau3yeTcs Mociie U3Y4eHUs TUCIUIUINH!
OKOHOMETpUKA (IIPOABUHYTHIN ypoBeHb) 1
— MACIUIUTMHA MOYKET PeaIn30BaThCs YAaCTHYHO WJTU MOTHOCTHIO ¢ mpuMmeHeHuem D0 n/umu J1OT.
Y4eOHbIe MaTepHallbl TUCIUTUIMHEI pa3MeIIaroTcs 1o aapecy Ims.ranepa.ru
— (opma mpoMeKyTOUHOI aTTecTalui — HIK3aMEH.

3. CoaepxaHue M CTPYKTYPa AUCHHUILIMHBI

OO0beM MUCHUIUIMHBL (MOJYJIS), aK. Jac./ Jac.

KonTakTtHas padora dopma
00yJarouxcs ¢ TeKyLLEro
HammenoBanme Tem KOHTPOJIA
Ne n/nn MIpENnoaaBaTeIeM .
(pa3nenoB) Bcero 5 CP yCIIEeBAEMOCTH
10 BUAaM Y4eOHbIX TIPOMEKYTOUHO
3aHATHN* ™ it arTecTanuu

J | Jp | 113 | KCP

Ounas hopMa 00yUeHHUs

Tema 1 AnanTUBHBIC METO/IbI aHAJIM3a 18 4 4 10 13
BPEMEHHBIX PSIJIOB.




O0beM TUCIUIUIMHBL (MOJYJIS), aK. yac./ Jac.

KonTakTHas pabota dopma
00yJaronmxcs ¢ TEKyILEro
HaumeHoBanue Tem KOHTPOJIS
Ne n/m MIPENoAaBaTeIEM "
(pa3memnon) Bcero 5 CP YCIIEBAEMOCTH
10 BUJIaM Y4YEOHBIX TTPOMEKYTOHHO
3aHATHN** i aTTecTanuu

J | JP | 13 | KCP

Ounas dopma 00yIeHISI

IIpornosupoBanue 1o
mozeisim ARMA, ARIMA.

Tema 2 | I[IpuurHHOCTE U ONOYHAS 16 4 4 8 A3
9K30T€HHOCTb.

Tema 3 | MeToJ00THsI BEKTOPHBIX 32 6 6 20 a3
aBToperpeccuii (VAR).

Tema 4 BaitecoBcknii moaxo. 19 4 4 9 13

Bgenenue B punstp Kanmana
BaitecoBckne VAR.

Tema 5 Henuuelinsie Moaenu 28 6 6 16 I3
BPEMEHHBIX PsLIOB. Mojienu
BPEMEHHBIX PSIOB C YCIOBHOM
reTepPOCKETACTHYHOCTHIO

Tema 6 | dpoOHO-MHTETpHPOBaHHEIE 8 2 2 4 a3
panbl. Henunelinbie
mpeoOpa3oBaHus 1
enMHUYHbIe KOpHHU. Ce30HHbIE
€IMHUYIHbIE KOPHU.

Tema 7 | IIpakTHdeckue BOMPOCHI 32 6 6 20 a3
KOMHTErPAIHOHHOTO aHaJh3a
HECTAIMOHAPHBIX BPEMEHHBIX
panoB. Junamuueckuii MeTo
HAMMEHBIIINX KBaJIPaTOB

2 KOHCYJIbTallusl
HpOMe)KyTO‘{Ha}I aTTeCTaluA 27 ST
Beero: | 180/135 32/24 | 32/24 872/25,

[Tpumeuyanune*:(hopMbI TEKYILIETO KOHTPOJISI yCIIEBaeMOCTH: JoMaiiHee 3aganue (/3)
[Ipumeuyanne **: B pamkax yka3aHHOH KOHTAKTHOW paOOTHI ¢ OOyYalOUINMHCS YYeOHBIE 3aHATHS MOTYT

pOBOANTHC ¢ ucnonb3oBarueM JOT n/mmm 30

Conep:xkaHue THCUUTLIAHBI

Tema 1. AnanTuBHbIE METO/IbI aHAJIM3a BPEMEHHBIX psiioB. [Iporuo3upoBanue mo Moaesim
ARMA, ARIMA.

CrnaxxuBaHue BpeMeHHOro psfa. [[porno3upoBanue Oyaymux 3HaYCHU BPEMEHHOTO Psijia.
Cxonp3siniue  cpennue. Dunbtp Xoapuka — Ilpeckorra. IIpocToe 3KCHOHEHIMATBHOE
criaxupanue. JIBOMHOE SKCIOHEHLHMAIBHOE CriIakuBaHue, mMeToa bpayna. Meron Xosmbra.

Meton Xonbsta — Buntepca. @unbtp bakcrepa — Kunra. [Ipornozuposanue no moaensim ARMA,
ARIMA.

Tema 2. IIpuunHHOCTH U O6JI0YHAS SK30T'€HHOCTb.
[lonsituss mpuumHHOCTH 1O ['peliHIKEpY W OJOYHOM DK30TN€HHOCTH OJHOM TPYIIIBI
IIEPEMEHHBIX OTHOCUTEJIBHO IPYrOl IPyIIIbl HEPEMEHHBIX.

Tema 3. Mertononorus BeKTopHbIX aBToperpeccuii (VAR).
Metononorus VAR wu ee wuHcTpyMeHTapuii ((PyHKIIMH MMIYJIbCHOTO OTKJIMKA H
JEKOMIIO3UIMM JUCTIEpCUil OMMOOK NporHo3oB). [Ipumeps! ncnosb3oBanusg metogoaorun VAR




AJIs1 KOHKPETHBIX CTATUCTUYCCKUX JAHHBIX, BOSHUKAIOMIUC IMTPHU 3TOM 3aTPYyAHCHUA.

Tema 4. BaiiecoBckwmii moaxon. Beenenune B punptp Kanmana. BaitecoBckue VAR.

CyTh 06aifecoBCKOro Moaxoja, ero OTAUYHhe OT YaCTOTHOTO (KJIaCCHYeCKOro) MOIX0/a.
[Tepexon ot ampuopHOro pacmpeneneHus: K anoctepuopHomy. ComnpspKeHHBIE paclpeieTIeHusI.
baliecoBckue TouyeuyHblEe OLIEHKHU. baillecoBCKHME IOBEpUTENIbHBIE HWHTEpBaibl. bailecoBckas
MpoBepKa runoTes3. baliecoBCKkUe BBIBOABI B MOJIEIN HOPMAJIbHOM JIMHEMHOW PErPECCUM.

MeToabl ONMydeHUsT BBIOOPOK U3 aroCTepUOPHOTO pacmpereneHus. CoMIITUpOBaHUE 10
I'm66¢cy. Anroputm Metpononuca. Anroputm Metpononuca — ['acTuHrca.

BaitecoBckuii moaxonq B MoAenAx IMpocTpaHcTBa cocrosiHuid. Punstp Kanmana.
Konctpykiusa anroputma. ®@unbTpanus W criaxuBaHue. CTPYKTypHBIE MOJEIH BPEMEHHBIX
PpAIOB.

baitecoBckre VAR. AnpuopHoe pacnpenencaue Munnecotsl/JIutrepmana.

Tema 5. HenuneitHble MOJENIN BPEMEHHBIX PSIOB.

Mogeny BpeMEHHBIX PSIOB C YCIOBHOW T'€TEPOCKETACTUYHOCTHIO; MOTHBALUS K HX
ucnosib3oBannto. Mojaenb ARCH, ee nemocratku. TectupoBanue Ha ARCH-a3¢dexr. Moaenn
AR/ARCH. CrangaptuzoBanubie ocratku. O06o60menHas ARCH wmoxpens (GARCH), ee
npeumyiiectBa u Hemoctatku. TectupoBanne Ha GARCH sddexr. Momean AR/GARCH.
Mognens IGARCH. Mogenu ¢ a¢¢dexrom peruara: EGARCH, TARCH.

KpuBas Bnusinus HoBocte. [IpoBepka rumore3bl 00 OTCYTCTBUM aCUMMETPHUM BIIUSHUSA
wioxux u xopommx HoBocTei. KommonentHas GARCH. Mogens GARCH-in-Mean.
Muoromepnbie monenu GARCH.

Tema 6. JIpoOHO-mHTETpHUpOBaHHBIC psabl. HenuHelHbie nMpeoOpa3oBaHUs M €IUHUYHBIC
KopHU. Ce30HHbIC EIMHUYHBIE KOPHHU.

JpoGHo-uHTErpUpOBaHHBIC BpeMeHHbIe psiabl. Monens ARFIMA.

[IpoBepka runoTe3spl EIMHUIHOTO KOPHSI U HEJTMHEWHBIE TPe0Opa30BaHus BPEMEHHBIX PSI/IOB.
Breibop Mexay nmpoBepkoW HalMM4yusi €AMHUYHOTO KOPHS B YPOBHSAX M MPOBEPKOM Hamuuus
€MHUYHOTO KOPHS B JIorapru(Max ypoBHEH.

MoTtuBanus K pacCMOTPEHHUIO MOJENIed C CEe30HHBIMU €IUHUYHBIMH KopHsAMHU. [IpoBepka
TUIIOTE3 O HAJIMYUU Y BPEMEHHOT'O PsiJla CE30HHBIX €IMHUYHBIX KOPHEH.

Tema 7. [IpakTyeckue BONPOCHI KOMHTErPALMOHHOIO aHAJIN3a HECTAlMOHAPHBIX
BPEMEHHBIX PAIOB. JIMHAMUYECKUIA METO/T HAMMEHBIIIUX KBAJIPaTOB.

MeTo/1bl OlIEeHUBaHUS IOJATOBPEMEHHON CBSI3U MEXKy HECTALIMOHAPHBIMU BPEMEHHBIMU
panamu. OlleHUBaHWE B TpeyrojbHOM mopenu. OleHMBaHHME paHTa KOWHTETPAIlMM METOJ0M
NoxanceHa. JlnHaMu4yeckuidi METOJ, HAauMEHBIIMX KBaJApaToB. JIMHaMUYeCKHil METO.
HaWMEHBIINX KBAJAPATOB I KOUHTETPUPOBAHHBIX PSIIOB MEPBOTO MOPSIAKA HHTETPUPOBAHHOCTH.
JlnHaMu4yecKuii METOJ HAaWMMEHBIIMX KBAJApaTOB Uil CUCTEMbl KOMHTEIPUPOBAHHBIX PsJIOB,
coepKalle psiapl IEPBOTO U BTOPOTO MOPSAAKOB HHTETPUPOBAHHOCTH.

4. Marepuajbl TEKyIIero KOHTPOJIsl yCIeBAeMOCTH 00y4aromuxcs 1 GpoH
OLIEHOYHBIX CPEJICTB MPOMEKYTOUYHON ATTECTAIUM N0 IMCHUILIHHE

4.1. ®opmbl M MeTOAbI TEKYNIEro KOHTPOJSI YCIHEeBAeMOCTH, OO0y4aloIuxcss o
MPOMEKYTOYHOM aTTeCTAIMH.
4.1.1. B xoae peaauzanuu Aucuumianibl b1.B.06 «xoHoMeTprka (IpoABMHYTHI YPOBEHb)
2» NCNOJIB3YKOTCH CJIeAYIIMe MeTOAbl TEKYIero KOHTPOJIsl YCIeBaeMOCTH 00y4aloLUXCs:
Tewma (pa3nein) MeTo/1bl TEKYIIET0 KOHTPOJISI YCIIEBAEMOCTH
Tema 1 JomarmHee 3aianue
Tema 2 HomarHee 3aganue




Tewma (pa3nen) MeTozbl TEKYIIEro KOHTPOJISl YCIEBAEMOCTH
Tema 3 JlomalirHee 3agaHue
Tema 4 Homamnee 3amanue
Tema 5 Homamnee 3amanue
Tema 6 JlomalirHee 3agaHue
Tema 7 JlomaliiHee 3agaHue

4.1.2. JIk3aMeH NPOBOAUTCH C NPHUMEHEHHEM CJeAYIIUX MeTOA0B (CpeacTB): B BHJIE
MUCHEMEHHOM BKBaMeHaHHOHHOﬁ paGOTbI C PCHICHUECM 3aaa4 U OTBETAMU Ha BOIIPOCHI.

4.2. MaTepuaJibl TEKyIIero KOHTPOJIsI YCIIeBAeMOCTH
Tunosoe 1oManiHee 3agaHue 1mo reme 1.
AnanTuBHBIE METOJbl aHaIM3a BPEMEHHBIX psAAoB. IlpornozupoBanue mo monensim ARMA,
ARIMA.
s ykazaHHOro TpernojaBaTeleM BPEMEHHOIO psifa NPUMEHUTh HU3YYEHHBIE Ha
MPAKTUYECKHUX U TaOOPATOPHBIX 3aHATHIX aJalTUBHBIE METOBI aHAJIN3a BPEMEHHBIX PSIOB.
Jns ykazaHHOTO mpernojaBaTeleM BpeMEHHOro psga mnojnodpats monens ARMA wmu
ARIMA u npoBecTH NMPOTHO3UPOBAHNUE 3HAYCHHUH PsiJia, UCTIONIB3Ys MTOA00OPAaHHYIO MOJICITb.

Tunosoe nomMamHee 3aJaHue M0 Teme 2.
[MpuyrHHOCTD M 0JI0YHAST HK30T€HHOCTb.

[ ykazaHHOM mpenojaBaTejeM TIPYIIBl BPEMEHHBIX pPSAJOB IPOBECTH aHAIM3 Ha
MIPUYMHHOCTB 10 I'peiHpKepy 1 OJIOUHYIO SK30T€HHOCTb.

Tunosoe 1oMalIHee 3aJaHue MO TeMe 3.
MeTtononorus BeKTOpHBIX aBToperpeccuii (VAR).

Jnst ykazaHHOM nperofaBaTesieM rpyIibl BP€MEHHBIX psIOB TOCTPOUTH CTPYKTypHYI0 VAR,
MOJYYUTh ()YHKIIMU UMITYJIbCHBIX OTKJIMKOB U I€KOMIIO3ULIUHU TUCTIEPCUI OIIMOOK MPOTHO30B.

Tunosoe nomMauHee 3aJaHue M0 Teme 4.
baiiecoBckuii monxon. Beenenue B puibtp Kanmana. baiiecoBckue VAR.

[Tpumenuts punpTp Kanmana a1 ananu3a BpeMEHHOT0 psJia, YKa3aHHOTO IPEojaBaTeseM.
Jliig ykazaHHOM mpenojiaBaTesieM rpynibl BpeMEHHbBIX PSAO0B MOCTpOoUTh OaitecoBeckyro VAR.

TumnoBoe qJoMalllHee 3aJaHNe M0 TeMe 5.
Henuneiinele Moaenu BPpCMCHHBIX pPAOO0B. Mogenu BPpEMCHHBIX pPAIOB C YCHOBHOﬁ
TeTCPOCKECAACTUIHOCTBIO.

Tumnosoe nomaiiHee 3aJaHue 1o Teme 6.
JlpoOHo-uHTErpupoBaHHble psabl. HenuHeilble mnpeoOpa3oBaHus W EAMHUYHBIE KOPHHU.
Ce30HHBIE €IMHUYHBIE KOPHHU.

BbIICHUTBE TIOpAIOK HMHTETPUPYEMOCTH IPEIUIOKEHHOIO IIPENOAAaBaTEIeM BPEMEHHOIO
psiaa, NOIyCKasi, YTO 3TOT HOPSAO0K HE 00s13aTEIbHO SIBJISAETCS LIEIBIM YHUCIIOM.

IIpoBepurh yKa3aHHBIM IIPENOJAaBAaTEIEM BPEMEHHOM psJ Ha HaJIW4HUE y ITOr0 psAla
CE30HHBIX CIMHUYHBIX KOPHEH.

Tunosoe 1oMalIHee 3ajaHue M0 Teme /.
IIpakTrueckue BOIPOCH! KOMHTEIPALMOHHOIO AHAJIM3a HECTAallMOHAPHBIX BPEMEHHBIX PsJIOB.
JIMHaMM4YECKUA METOl HAUMEHBIINX KBAJAPaTOB

IIpoBeCcTH KOMHTErpallMOHHBIN aHAIN3 YKa3aHHOW IPENOAAaBaTEIeM IPYIIIbI BPEMEHHBIX

PAIIOB.
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Kpurepun onieHMBaHus JOMAIIHUX 3a1aHHUMN.

Kpurepuun oueHuBaHust

OueHka
(0a1bI)

Beicokuii ypoBeHb chOPMUPOBAHHOCTH HAaBBIKOB U YMEHUH

CTyI[eHT BBITIOJTHAJI JOMAITHEE 3aJaHUEC B IIOJTHOM 06’b€Me, IIOKa3aB OTJIIMYHOC BJIAICHUC
METOJaMH aHaJIn3a BpEMCHHBIX PAJ0B U peain3allii 3TUX MCTOJ0B € UCNOJIb30BAHUCM ITAKETa

OKOHOMCTPHUYCCKOT0 aHaJIn3a JaHHBIX.

80-100

Cpenunii ypoBeHb c(hOPMUPOBAHHOCTH HABBIKOB U yMEHH I

CTy,I[eHT BBITIOJTHHUJT JOMAITHEC 3aJaHUC B IIOJTHOM 06’I>CMC, IMOKa3aB XOpolIee BJIAJCHUC MCTOJaMU
aHaJin3a BpEMCHHLIX PAA0B U pCain3aliui 3TUX METOAOB € UCIIOJIb30BAHNUEM I1AKCTA
OKOHOMCTPHUYCCKOI'O aHaJIn3a JaHHbIX. OZ[HaKO Ipu 5TOM ObLIU JAOIMYIICHBI HCKOTOPBLIC

IMOTpCIIHOCTH.

65-79

Huskuii ypoBeHb CPOPMUPOBAHHOCTH HABBIKOB U YMEHHI

CTy,I[GHT BBITIOJIHWII AOMAIIHEC 3a/laHUE, JOIMMYCTUB CYHICCTBCHHBIC OIIHOKHU npun BLIGOPC METOIOB
aHalJin3a BpEMCEHHBIX PAA0B U p€aJin3aliui 3TUX METOAOB C UCIIOJIb30BAHUEM ITaKECTa

OKOHOMETPHUYIECCKOI'0 aHaJIn3a NaHHBIX.

50-64

Hagbiku 1 ymenust He chOpMHUPOBAHEL.

CTyZ[eHT HE CIpaBUJICA C BBIIOJIHCHUEM JOMAIIIHETO 3aaHUs B IIOJTHOM 06’L€M€, HC JOoKa3all
BJIAACHUE METOAAMU aHAJIN3a BPEMEHHBIX PSAIOB U pe€aIn3allii OTUX METOJOB C UCIIOJIb30BAHUEM

IMAaKCTa SKOHOMCTPUICCKOI'0O aHaJIn3a JaHHbBIX.

meHee 50

4.3. OueHovHbIe CPeACTBA /sl MIPOMEKYTOYHON ATTECTAIUH.
4.3.1. Ilepeuenbr KoMIeTeHUHMIi ¢ yKa3aHHeM JTAanoB HX (OPMHPOBAHHS B Mpolecce
OCBOeHHsI o0pa3oBaTeqbHOIi mnporpammbl. I[loka3aTem W KpUTepUH OIEHHMBAHUS

KOMIIETEHIUI ¢ y4eTOM 3Tana ux (popMUPOBAHNSA

MPOTHO3 OCHOBHBIX
COIMATLHO-2KOHOMHUYECKHX
rokasarejiel 1eITeJIbHOCTH
MIPEIIPUSATHS, OTPACIIH,
peruoHa u 5KOHOMUKU B

Kon HaumenoBanue Kon HaumenoBaHue sTana ocBoeHUs
KOMIETEHITHH KOMIIETECHITUHN 9Tara OCBOCHHUS KOMIETEHIIH

KOMIICTCHITUHI
IIK-10 CHoCco0OeH COCTABIATh I1K-10.2 Ccroco0eH COCTaBISTh MTPOTHO3

OCHOBHBIX COIIMAJIBHO-
SKOHOMHYECKHX ITOKa3aTeIei
JACATCIIbHOCTHU MPEANPUATHA,
0Tpaciiv, peruoHa 1 3KOHOMUKHU B
1eJIOM MCIOJIb3YslI BDEMCHHBIC

COMUaJIbHO-3KOHOMHYECCKHUX ImoKa3zaTese
JACATCIIBHOCTU  NPCANPUATUA, OTpaciiu,
perunoHa U 5KOHOMHKH B IIE€JIOM HCIIOJB3YA
BPCMCHHBIC PAAbL

L[EJIOM psizbl
Otan ocBOeHUs Iloxa3zarens oLleHUBaHUS Kputepwuii onenuBanus
KOMITCTEHINN
I1K-10.2 CIOCOOEH COCTaBJISITh HMPOTHO3 OCHOBHBIX | NMOHMMAaeT M OOBSCHSET DSKOHOMETPUUYECKHE

MO/IEIIH, BEIOMpaeT u 000CHOBBIBAET
MPUMEHEHHE MOJCICH B 3aBHCHMOCTH OT
YCJIOBUil, IPOBOJIUT CAMOCTOSITENILHBIC PACUETHI

4.3.2. TunoBble OlleHOYHbIE CPEICTBA

IIpuMepHBIH BapHaHT NUCEMEHHOT'O SK3aMeHa

(B CcKOOKax YKa3aHO MaKCUMAaJIbHOC KOJIMYCCTBO OYKOB 3a BOIIPOC HUJIN 3aI[aHI/IG)

Teopernueckas 4acThb

Bormpoc 1 (10 oukoB)

e UYrto mpencrabiser coboit ¢unbTp bakcrepa-KuHra, misi pemieHus Kakod 3aladd OH
npeanasHayeH? Kakoil uneanbHbelid GuiabTp oH mpeactasisieT? KakoBsl mpenMylnecTBa
3TOTO (UIBTpPA MO CpaBHEHUIO ¢ PuIbTpoM Xoapuka — [Ipeckorra?

Borpoc 2 (10 oukoB)




Kak ctpoutcs ontumansHbIi MPOrHo3 Ha h maroB Briepen /Ui BpEMEHHOIO psija,
OIMHCHIBAEMOT0 cTalinoHapHOU Mozenbio AR(p)? Kak Bener cedst onTHMabHBIH TPOTHO3
mpu OOJIbLINX 3HaYeHUsIX h?

Bompoc 3 (10 oukoB)

YeM MOTHBHpYETCS WCIIOJIb30BAaHHE MOJIEJICH BPEMEHHBIX PSJIOB C  YCIOBHOM
reTepockenacTnaHocTeio?  Uto mpencrariser coboit momens ARCH, kakoBwl ee
HEIOCTATKU?

IIpakTHU4yeckas 4acThb

3amanue 1 (30 oukoB)
PaccmarpuBaercs nsymepHas VAR(2)

Yr = 0.5y g +Xtg + &y (ﬂt ~iid.N (Oj of 0
X =05y, 1 —0.5y, » +1.5%, 5 —0.5%,_» + &y, ey ) Lo o2

Ssnsiercsa nmu sta VAR cranmnonapHoit? (5 0ukoB)

SIBASIFOTCS K PSAIBI Yt U Xt KOMHTETPUPOBaHHBIMU? ECIIN SBISIOTCS, TO KaK BBITJISLANT JJIS
HUX MOJIeTb KoppeKiuu omu6ok? (10 04koB)

MO3KHO JI1 TOBOPHUTH O HATUYHUH JIOJATOCPOYHON MPUUUHHOM CBSI3M MEXKITY dTUMH PsITaMU
— ecn 71, To B kakoM HarpaieHuu? (10 0ukoB)

MO’HO 11 TOBOPUTH O HATMYUH KPATKOCPOUYHOM MPUUYMHHOMN CBSI3U MEXKIY dTUMU
psAlaMH — €CJIM J1a, TO B KAaKOM HarpaBjieHUHU? (5 OUKOB)

3ananue 2 (40 oukoB)
PaccmarpuBaetcs nsymepHas VAR(1):

Y =0.7y;4 +0.22, 4 +uy
Zt = 0'2yt71 =+ 0'7thl =+ UZt y

u u 0 1.64 0.8
u = | Y |~iid.N 2|, ==Cov(u,)= .
Uy ) Uy 0 08 1

[Moctpoiite dhynkimu nmmynbcHbIX OTKIUKOB [FRy(N) 1 IFR;(h) mepemenHbIX Yt 1 2 Ha
€IMHUYHBIA MIOK (pyHIaMEeHTaTbHON HHHOBALIMY MIEPEMEHHON Zt , HCIIOJB3YS
npeacTabieHne Xomuenkoro. (Ykaxure 3HadeHus otux pyuknuii s h =0, 1, 2.)

1)
2)

3)

4)

5)

Bonpocsl 1151 IOATOTOBKH K Te€OPeTHYECKOH YacTH IK3aMeHa
JI1st KaKkoi LIeNT UCTOJIb3YeTCs CTiaKMBaHue psiaa’?
Kaxk ucronb3yroTcst CKOJB3SIIME CPEHUE IS CIUIaXKUBAHUS U TPOTHO3UPOBAHUS
BpeMeHHBIX psifoB? Kakue mpobieMbl BOZHUKAIOT NP HCIIOIH30BAHUH STOTO METO/1a
JUISL CTJIAYKUBAaHMSI KBAPTaJIbHBIX U MECAYHBIX JAHHBIX?
Kak u nnst uero npumensercst puinsTp Xoapuka — [Ipeckorra? Kakas 3agaya
MUHHUMM3AIAN PEIIaeTCs MPH MOCTPOoeHuU 3Toro ¢hunsTpa? Kakoi mapamerp ympasiser
TJIAJKOCTBIO MoTydeHHoro psaga? [louemy ata mporenypa Ha3bIBaeTcs: GUIbTpaLueii?
Kaxoit uneanbupiit GuasTp anmpokcuMupyeT ¢uinbTp Xoapuka — [Ipeckorra? B uem
COCTOMT Ipo0sieMa KOHIIOB MHTEpBaja, Ha KOTOPOM IIPOU3BOJAUTCS criakuBanue? Jlims
KaKoi MOJIeJIN, OMUCHIBAIOIIEH TPEH ] ¥ LIMKINYECKYI0O KOMOHEHTY, puinbTp Xoapuka —
[Ipeckorra siBnsieTcs ontuManbHBIM? Kakoit HemocTaTok 3Toro puisTpa
oOHapy>XuBaeTcs Mpu npuMeHeHuu ero k I(1) psay?
Uro npencrasnser coboit punbTp bakcrepa-Kunra, 1uis pemenns kKakoi 3a1a4u oH
npeaHa3zHaueH? Kakoit nneanbHbIi GuiabTp OH npenctapisger? KakoBel mpenMyIiecTna
3TOrO (PUIIBTPa MO CpaBHEHHIO ¢ GrbTpoM Xoxapuka — [Ipeckorra?
Kaxk u 5151 uero npuMeHsieTcst 3KCIIOHEHIIMAIBHOE CTJIaKHUBAaHUE, B YEM OHO COCTOUT?
[Touemy 3Ta nporieypa HazpiBaeTcs GpubTpanueii? Kakas 3agjada MUHIMA3AIAN
pelaercsi mpu MocTpoeHuu 3Ttoro ¢puiabTpa? Kakoit mapaMeTp ymnpasisieT ri1aIKOCThIO



10

noJiyaeHHoro psana? st kakoi MOJIENH, OMUCKHIBAIONIECH TPEHI U IIMKIHYECKYIO
KOMOHEHTY, ¢punbTp Xonapuka — [IpeckorTa siBisieTCsl ONTUMaIbHBIM?

6) Kaxk u 11 4ero npuMeHseTcs ABOHHOE IKCIIOHCHIIMAIBHOE CTIIaKMBaHHE?

7) B uem coctout Mmetoa Xo0JbTa, KOT/Ia U IS Yer0 OH MPUMEHSETCs?

8) B uem cocrout MeTox Xosbra — BuHTepca, KOTAa U Ui 4ero oH npuMensieTcsa? B yem
COCTOUT pa3HUIAa MEX/1y BapMaHTaMH C MYJIbTUIUIMKATUBHON U C aJIUTUBHOMN
C€30HHOCThIO?

9) Kak cTpoutcst onTHMaNBHBIIN IPOTHO3 Ha h 11aroB Brepe. sk BpeMEHHOTO psifa,
OIMCHIBAEMOro cTalinoHapHoi Mozenbio AR(p)? Kak Bener cedst onTUMalIbHBIN MPOTHO3
npu OonbIIMX 3HaUYeHUsX h?

10) Kak ctpouTcst oNTUMabHBIM POTHO3 Ha h 1aroB Bepe Ui BPEMEHHOTO psijia,
onuckiBaeMoro Mozienbio MA(q)? Kakyro poiib Ipu 3TOM UTpaeT yciaoBUe 0OOpaTUMOCTH
Mozenu?

11) Kak cTpouTcsi onTHMajbHBIN MPOrHo3 Ha h maros Brepen s mozaeneit ARIMA?

12) Kak onpenensiercs G-npu4nHHOCTD 110 ['peliHmKepy 11 ABYX nepeMeHHbIX ? Kak MOXHO
MPOBEPUTH HAJTMUUe/O0TCYTCTBHE G-TIPUUMHHOCTU MEXKAY ByMs nepeMeHHbiMu? Kakue
OCJIO’KHEHUS B aHAJIU3 HATMUUS/OTCYTCTBUS G-TIPUUUHHOCTU MEXTY JBYMS
NepEeMEHHBIMU BHOCUT HAJIMYME B CHCTEME TPEThEi MepeMEeHHOM?

13) Kak onpenensiercst G-mpUYMHHOCTD B citydae N BpeMeHHBIX psaaoB? UTo moHuMaeTcst
1oJ1 6JI0YHOM 3K30T€HHOCTHIO MTEpeMEHHBIX B cucteMe? Kak npoBeputh 6J104HYIO
9K30I€HHOCTD I'PYIIIbI IEPEMEHHBIX HA OCHOBAHUU UMEIOUINXCS CTATUCTUYECKX
TaHHBIX?

14) Kakue 0cOOEHHOCTH BO3SHHKAIOT IIPU aHAIH3C MPHUNHHBIX CBA3EH B Cllydae
HECTAlMOHAPHOCTH PAcCMAaTPUBAEMbIX IEPEMEHHBIX? UeM OTIMYaIOTCs MOHTUS
IPUYUHHOCTHU B I0JITOCPOYHOM U B KPATKOCPOYHOM IJIaHe?

15) B uem cocrout metomonorusi Toga-SIMaMOTO /171 TPOBEPKU HA IPHYMHHOCTb I10
['peitnmxepy?

16) B uem cocrost merononorun Komuccuu Koyica, JIOHIOHCKOM IIKOJTBI 3KOHOMHUKH U
metonoiiorust VAR?

17) B 1em cocrout npobnema uneHtudukanmuu crpykrypHoid VAR?

18) Yto npencTaBisiFoT co00# GYHKIIUM UMITYJIBCHBIX OTKJIMKOB, KAK OHHM BBIYHCIISIFOTCS 110
3aJJaHHOM MOJIETIH U KaKUM 00pa3oM OHH CTPOSITCA HAa OCHOBAaHHH CTATUCTHYECKUX
TAHHBIX?

19) Yro mpeAcTaBisAOT COOO0M AEKOMITO3UIIMH JUCIIEPCUiT OIHOOK MTPOTHO30B
NepeMEeHHbIX, cocTaBisomux Moaenb VAR? Kakum oOpa3oM OHHU CTpOSTCS Ha
OCHOBAHMHU CTaTUCTHYECKUX JAHHBIX?

20) Kaxkue nmpo0seMbl BO3HUKAIOT MPH OCTPOSCHUN PYHKIIMH UMITYIbCHBIX OTKJIMKOB B
ciydae HectabmibHOCTH VAR?

21) Kak cBsi3aHbl MEXIy OO0 IPUUMHHOCTD 10 [ peitHIpKepy, PYHKIMHA UMITYILCHOTO
OTKJTUKA M JICKOMITO3UIIHSI TUCTIEPCHIA.

22) Kakue 0cOOCHHOCTH BO3HUKAIOT MPHU MOCTPOCHUU (PYHKIHI HMITYJIECHBIX OTKIIMKOB B
cllydae, KOrjla CTAaTUCTUYECKUE TaHHBIE MTOPOKIEHBI MOJIENIbI0 BEKTOPHOT'O CKOJIB3SIIETO
cpeaHero?

23) Kakumu MeToaMH MOXKHO OIICHHBATH CYIIECTBYIONIYIO JIOJTOBPEMEHHYIO CBSI3b MEXKIY
HeCTallMOHAPHBIMU NlepeMeHHbIMU? KaKoBbI IpenMyIiecTBa 1 HEJJOCTATKH 3THX
METOJI0B?

24) B 4eM COCTOMT TMHAMHUYECKHI METO/I HAMMEHBIIHX KBa/IPATOB, KAKOBBI €T0
IPEUMYILECTBA U HETOCTATKHU?

25) Yem omnyaercsi 0alleCOBCKUI MOAXOJ OT YACTOTHOTO?

26) Kax ocyIecTBisieTcst Iepexo/1 OT alpHOPHOTO PaCIPEIS/ICHUs K alTOCTEPUOPHOMY?
KakoBa npu 3TOM poJib CONPSIKEHHBIX pacnpeieaeHnii?
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27) Kak ctposiTcs 0aliecOBCKHE TOUCYHBIC OIICHKH, 0aileCOBCKHE IOBEPHUTEIILHBIC
UHTEpBaJIbI?

28) Kak M0OXHO MOJTy4aTh BEIOOPKH U3 33/IaHHOTO allOCTEPUOPHOTO pactpenencHus? Kakue
IIPY 3TOM BO3HHUKAIOT CIIOKHOCTH U KaK OHU TIPEOJI0JICBAIOTCS ?

29) Kak yctpoen ¢pmibtp Kaamana u it Kakux 1eJIei OH MPUMEHIETCS ?

30) Yro mpencTaBisieT cobo# Moeh MPOCTPAHCTBA COCTOsIHMI ? Kak B TepMuHaX
IPOCTPAHCTBA COCTOSTHUN MOYKHO TTpeIcTaBUTh psiasl ARIMA?

31) Yro monumaeTtcst mox OaiiecoBckoit VAR? Uto mpencTaBiisieT co00i anpropHoe
pacnpenencaue Munnecotsl/JIuTrepmana?

32) Uem MOTUBHpYETCS UCTIOIB30BaHIE MOJIEINICH BPEMEHHBIX PSJIOB C YCIIOBHOM
reTepOCKEIACTUIHOCTHIO?

33) Mogens ARCH, ee nenocratku. TectupoBanue Ha ARCH-addekr.

34) Moaenun AR/ARCH. CranmapTu30BaHHBIC OCTATKH.

35) O606mmenHass ARCH monens (GARCH), ee mpeumyIinecTBa U HEIOCTATKH.
TectupoBanre Ha GARCH s¢dext/

36) Moaenmu AR/GARCH. Moaens IGARCH.

37) Moaenu ¢ a¢pdexrom peraara: EGARCH, TARCH.

38) KpuBas Bimsinust HoBoctel. [IpoBepka rumores3sl 00 OTCYTCTBUUA aCUMMETPUHN BIIASHUS
TUTOXUX U XOPOIITNX HOBOCTEH.

39) Komnonentnas GARCH.

40) Monear GARCH-in-Mean.

41) Muoromepubie Mmojenn GARCH.

42) Kakue nmpo06ieMbl BO3HHUKAIOT IPH MTPOBEPKE TMITOTE3BI €AMHUYHOTO KOPHS IIPH
HENPaBIJILHOM BBIOOpE MPpeoOpa30BaHUs HCXOTHBIX TIEPEMEHHBIX ?

43) YeM MOTHUBHUPYETCS PACCMOTPEHHE MOJENICH ¢ CE30HHBIMU €MHUYHBIMU KOpHsAMH? Kak
IPOBEPSETCS TUMOTE3a O HATMYUHU Y BPEMEHHOTO PsiJia CE30HHBIX €AMHUYHBIX KOPHEH?

44) IpoObHO-UHTErpUpPOBaHHBIE BpeMeHHbIC psaabl. Moaens ARFIMA.

45) MeTo/1bl OLICHUBAHHS JOJTOBPEMEHHOM CBSI3M MEX/Y HECTALIMOHAPHBIMH BPEMEHHBIMU
pAAaMH.

46) JIluHaMUYEeCKHIT METO/] HAMMCHBIIINX KBAJAPATOB.

47) OneHnBaHKE paHTa KOMHTETpaly MeTooM HMoxaHceHa.

48) UneHTu(uimpyeMocTb KOMHTETPUPYIOLIMX BEKTOPOB.

49) ®opMupOBaHHE HOPMATH3ANH KOMHTETPUPYIOIIUX BEKTOPOB, UMEIOIIEH a/IcKBaTHYIO
HKOHOMHYECKYIO HHTEPIPETAIHIO.

50) CtpykTypHast 1 npuBecHHas (HOPMBI MOJICIIH KOPPEKIMHU OIIHOOK.

Tunsl 3agaHui VISl NTPAKTHYECKOH YACTH IK3aMeHa

1) PaccmarpuBaetcs mozaenb VAR(2) mist mepeMeHHBIX Y1t , Yot , Yat :
yi= pu+tIhyi1+Ilyt2+er,
rae Vi = (Y, Yau, Yat)', u = (u1, p2, u3)", et= (e, &2, 30" ,
Iy = (7ijr) — 3%3-MaTpuiia KO3GGUIMEHTOB TPH Y1,t—r, Y2,t—r, Y3,t—r B TPEX YPABHEHUAX. MaTPHIIBI
IIr nmerot BuA:

7111 7121 7131 0 0 132
Hl = O 7[221 O H2 = O 7[222 O
0 7321 0 7312 0 7322

Kakne u3 nepeMeHHbIX (Tpymna NEepeMEHHbIX) SBISIOTCS OJOYHO SK30I'€HHBIMU B OTHOLICHUHU
OCTaJIbHBIX IEPEMEHHBIX?

2) Ilycth & ¥ V¢ — mpoIiecchl OEIIOro myma.
PaccMoTpuTe ClieqyIONIyr0 CHCTEMY IBYX PSIIIOB Xt U Yt .
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Yyi=po+fxt +ée, Xe=po+ Xt-1 + .

JlaliTe OTBET Ha CIEAYIOIIUE BOIIPOCHI:

a)
b)

c)
d)

3)

Nmeror nu 3t panel croxactuueckuil TpeHn? VIMeT nau OHM JAeTEepMUHUPOBAHHBIN
TpeHA?

[IpencraBete 3Ty cuctemy psiaoB B popme VAR.

KounrerpupoBaHsl Jiu pssl Xt 1 Yi?

Ecnu psiapl KOMHTErpHpOBaHbBI, IMOCTPOMTE UIE HUX MOJEIb KOPPEKIUH OIIUOOK.
Bxurouarores I KOHCTaHTA, JIMHENHBINA WM KBaJpaTUUHBIA TPEH B KOMHTETPALIMOHHOE
cooTtHoweHue? [losgcHuTe, 3a CUET YEro OCyLIECTBISIETCS MOAepKaHUE JOITOBPEMEHHBIX
COOTHOILIEHUIN MEXAY PSIaMHU.

MoxHO 11, UCTI0B3YsI HAa0Jt01aeMble 3HAUEHUS PSIJIOB Xt U Yt , IPOBEPUTH rumnotesy ff =1,
UCIIOJNB3YSl CTaHAAPTHYI0 TEXHMKY CTaTUCTHYecKoro aHanusza? HyxHbl 1M 171 3TOrO
KaKue-TO TOMOJHUTENbHBIE yciioBUs? OObICHUTE Balll OTBET.

HNmeetcsa cuctema 5 psaoB:

L234¢ = ag War + @2Wat + azWat + €1t
L23t = biW 2+ baWsy + &2t
Wat =Wo,t-1+ée3t,
Wst = Ws,t-1+ éat,

Wit = W, -1+ e5t,

B KOTOpOM ciyyaiiHble OIIMOKHU B MPABbIX YACTIX MPEACTABISAIOT COO0M HEKOPpEIMpPOBaHHbBIE
MeXy co00M mpoliecchl 6eoro Nryma.

4)

5)

KowunTerpuposana s cuctema psgoB L234:, L23t, Wa, Wat, W4? Eciu ata cuctema
KOMHTETPUPOBAHA, TO YUEMY PaBEH PaHT KOMHTETPaIun?

MOXHO 1M, WCIOJIB3Ysl HaOJI0JacMble 3HAYCHUS YKa3aHHBIX S5 pAIOB, MPOBEPHUTH
TUIOTE3Y a2 = 1, UCTIOB3YS CTAHIAPTHYIO TEXHUKY CTAaTHCTHYECKOTO aHanu3a? Ecim Her,
TO YTO ATOMY MPEMATCTBYET, M KaK HAJ0 B ATOM CiIy4ae JeHCTBOBATH?

PaccmarpuBaercs nsymepHas VAR(2)

Ye =0.5Yi g + X g + &1, (gltJ-iid N (OJ of 0
Xt :0.5yt71 _0.5yt72 +1'5Xt*1 _0'5Xt*2 + €2t, $2t T O ' 0 0'22

Ssnsiercsa nmu ata VAR cranmonapHoii?

SIBASIFOTCS K PAIBI Yt U Xt KOUHTETPUPOBaHHBIMU? ECIU SBISIOTCS, TO KaK BBITJISLANT JIJIS
HUX MOJIETTh KOPPEKIUU OMUO0K?

MO0>KHO 711 TOBOPUTH O HAJIMYUH JOITOCPOYHOM PUYUHHOM CBSA3U MEXKIY dTUMH PsIIaMU
— €CJIU Ja, TO B KAKOM HallpaBJIeHUU?

MosxHO T TOBOPHUTH O HAJINYUHU KpaTKOCquHOﬁ HpH‘IHHHOﬁ CBA3HU MCXKIY 3TUMHU
paaaMu — €CJIK aa, TO B KAKOM HaHpaBJ'IeHI/II/I?

PaccmatpuBaetcst nsymepnast VAR(1):
Y =0.7y;4 +0.22; 4 +uy
Zt = O'Zyt—l + 0'7Zt—1 + UZt y

u 0 1.64 0.8
Uy = I ) it | iid.N ( j,z ) Z:COV(Ut)=( J '
Uy, Uy 0 08 1
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[Moctpoiite hyHkimu ummmynbcHbIX OTKIMKOB [FRy(N) 1 IFR;(h) mepemenHbIX Yyt 1 2 Ha

€IMHUYHBIA MIOK (pyHIaMEeHTaTbHON HHHOBAIIMY MIEPEMEHHON Zt , HCIIOB3YS
npezacraieHre Xonerkoro. (Ykaxure 3HaueHus 3tux Qyukumid s h =0, 1, 2.)

[IIkana oneHMBaHNA HA JK3aMeHe

10-6anpHast TpaguunoHHas mKaIa Omnpenernenue
IIKaja

10 OTmu4HO B cymme nomygero 100 oukos.

9 OTmu4HO B cymme nomygeno ot 90 mo 99 oukor
8 OTmu4HO B cymme nomydeno ot 80 go 89 oukos.
7 Xopouio B cymme nosyyeno ot 73 no 80 04koB.
6 Xoporo B cymme momydeHo oT 65 10 72 04YKOB.
5 Y IOBJIETBOPUTEIBHO B cymme nosrydeno ot 58 1o 64 04koB.
4 Y IOBJIETBOPUTEIBHO B cymme nosryyeno ot 50 1o 57 04koB.
3 HeynosaerBopurensho | B cymme noaydeno ot 40 10 49 oukoB.
2 HeynosnerBopurensio | B cymme noaydeno ot 30 1o 39 oukos.
1 HeynosnerBopurensio | B cymme nosydeno ot 20 10 29 04koB.
0 HeynosnerBopurensho | B cymme nonyyeHo meHee 20 04KoOB.

Hroropas onenka oJIyqacTCd CJICAYOIIHUM 06pa30M:

10-6anbHas TpaguuuoHHas mKaga Onpenenexnue
mIKasia

10 OT1auyHo 560-600 ouxoB 3a 5 3agaHuid,

He MeHee 80 OYKOB Ha IK3aMEHE
9 OtnuyHO 520-559 oukoB 3a 5 3aganuii, He MeHee 80 0YKOB Ha dK3aMEHE
8 OT1iIM4HO 480-519 ouxoB 3a 5 3amannii, He MeHee 80 OYKOB Ha K3aMEHE
7 Xopomo 430-479 oukoB 3a 5 3amaHuii, He MeHee 65 0UKOB Ha HK3aMeHe
6 Xopouio 365-429 oukoB 3a 5 3amaHuii, He MeHee 65 OYKOB Ha YK3aMeHE
5 Y IOBJIETBOPUTETBHO 310-364 oukoB 3a 5 3amanuii, He MeHee 50 0YKOB Ha DK3aMeEHE
4 Y IOBJIETBOPUTETBHO 250-309 oukoB 3a 5 3amanuii, He MeHee 50 OYKOB Ha IK3aMEHE
3 HeynosnerBopurensao | 200-249 ouxoB 3a 5 3amaHuit
2 HeynosnetBopurensio | Menee 200 oukoB 3a 5 3aganHuit
1 HeynosnetBopurensio | Menee 150 ouxkoB 3a 5 3aganuit
0 HeynosnetBopurensio | Menee 100 oukoB 3a 5 3aganuit

4.4. MeToauyecKkue MaTepuaJibl 0 MPOBeIeHHI0 MPOMEKYTOYHOH aTTecTalMu

OK3aMeH NPOBOAUTCS B ayauTopuu. OTCUYET BPEMEHHU, OTBEACHHOIO HA MHCBMEHHYIO
paboTy, uAeT 1o 3aBepLICHUH IPOLEyphl Pa3MELCHHs CTYIE€HTOB U pa3Jadu 3aJaHui.

CryneHT 00s13aH ABJATHCA HAa MMCHMEHHBIN KOHTPOJIb B YKa3aHHOE B paclucaHuM Bpems. B
CJIy4ae OIO3JaHus BpEMs, OTBEACHHOE HA MUCbMEHHBIA KOHTPOJIb 3HAHUM, HE MPOJICBAETCS.

[Ipu cebe cTyneHTH MOTYT UMETh TOJIBKO MUCHMEHHBIE MPHHAIICKHOCTH. Heobxomumyio
JUIs BBITIOJIHEHUsI paboThl OyMary BbIIA€T MpenoaBaTeb.

[IpenonaBaTens pa3naeT BapuaHThl paOdOTHI. JIUCTHI € 3a1aHUSIMU TOJIKHBI OBITH TOBEPHYTHI
TEKCTOM BHM3, 4YTOOBI CTYAEHTBHl 10 OKOHYaHMSA NPOLENYpbl pa3faud HE MOIJM HaydaTh
BBITIOJTHEHHE pa0boThl. [Io OKOHYaHMU pa3aun BapHaHTOB CTYACHTAM pa3peliacTcs NepeBEepPHYTh
TEKCT 3alaHus u OJIHOBPEMEHHO IIPUCTYIUTD K BBITOJTHEHUIO paboTHI.
[Io OKOHYaHMM OTBEJEHHOIO BPEMEHM CTYACHTBHI OJHOBPEMEHHO 3aKAHUYMBAIOT BBIIIOJIHEHHUE
pabotbl.  Ecim paboTa 3aBeplleHa CYyLIECTBEHHO paHbIIE CpOKa, TO IO pPa3perIeHUro
MIPENOAABATENS CTYACHT MOXKET NIOKUHYTh ayIUTOPHUIO JOCPOYHO.
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MoobwunbHbIe TenepOHBI JOMKHBI OBITh BBIKJIIOUYEHBI M YOpaHBI CO CTOJIOB, JOITYCKAaETCs
WCTOJIb30BaHNE KAJIbKYJISITOPOB, BHITOTHSIONIUX TOIBKO MPOCTHIE apU(PMETHUECKHUE BHIYUCICHUS.

Bo Bpemst mnpoBeneHHs NUCBMEHHOI'O KOHTPOJIS 3HAHUM CTyAEHTaM HE paspeliaercs
MOJIb30BAaThCA  YYEOHBIMH TMpPOTpaMMaMH, CHOPAaBOYHHKAMU U MPOYUMH  HUCTOYHHKAMU
MH(pOpPMALINH.

Hcnonp3oBaHUE MaTepUANOB, a TaK)Ke MOMBITKA OOIICHHWS C APYTMMHU CTYIAEHTaMH WU
WHBIMM  JIMIAMH, B TOM UHCJIE€ C TPUMEHEHHUEM DJEKTPOHHBIX CpPEJICTB  CBSI3H,
HECAHKIIMOHUPOBAHHBIC MEPEMEILECHUS U T.II. SBJISIIOTCS OCHOBAHMEM JUIsl yJIAJICHUs CTYICHTA U3
ayIUTOPUU M TOCJIEIYIOIIEro MPOCTABICHUS B BEJOMOCTb OLEHKU «HEYAOBJIETBOPUTEIIHHO
(«me3aueT»).

Bo BpeMs npoBesieHNs] MUCbMEHHOTO KOHTPOJIS 3HAHUN CTY/I€HTaM pa3peniaeTcs MOKUHYTh
ayIUTOPUIO TOJIBKO MPHU YCIOBHH Ca4u pabOThl B 00beME, BHITOJIHEHHOM K MOMEHTY BBIXO/a U3
aynuropud. [lanpHeiee npoobKeHre paboThl 3amperiaeTcs.

OtBeTbl B paboTe 6€3 00BSICHEHUI HEe 3aCUUTHIBAIOTCS. PUCYHKM TOJKHBI OBITH YETKHMH, BCE
JVHHUM IPpa(UKOB, UCIIOJIB3YEMBIX MPU OTBETAX Ha BOIMPOCHI 33/1a4, 10JKHBI OBITH TIOMTUCAHBI.

[IpomomKUTETbHOCT SK3aMEHAMOHHON TUCbMEHHON paboThl 120 MUHYT.

B cnywae, eciu JucuMIIMHA TOJHOCTBIO MM YaCTUYHO MPOBOAMIACH C HPUMEHEHHEM
TEXHOJOTHI DJIEKTPOHHOTO OOyuYeHUs W/WIM JMCTAHIMOHHBIX TEXHOJOTHH, 3a4eT MOXKET
MPOU3BOAUTCA C UCcTIOIb30BaHUEM cucTeMbl C/IO AkanemMuu u IpuMEHEHUEM NPOKTOPHUHTA.

5. Meroguyeckue ykasaHusi AJ1s 00y4arOLIUXCH
110 OCBOCHHIO THCHMIJIHHBI
MeTtonnyeckue yKazaHusi 10 BbINOJHEHHIO JOMAIHUX 3aaHMI
JIJ1 MOATOTOBKYU K BBINOJHEHUIO JOMAILHETO 3a/laHusl HEOOXOAUMO U3Yy4UTh MaTepual
NPEIbIIYIINX 3aHATUH, O3HAKOMUTBCS C PEKOMEHIOBAaHHOW JUTEpaTypol M OTBETUTHh Ha
BOIIPOCHI, TOMEIIEHHBIE B KOHIIE COOTBETCTBYIOLINX Pa3eIiOB.
MeTtoanyeckue yKazaHusl 110 NOATO0TOBKe K IK3aMeHYy
Jlis TOATOTOBKM K JK3aMEHY HEOOXOAWMO H3YyYHTh PEKOMEHIOBAHHYIO JIHTEPaTypy H
nonpoboBaTh OTBETUTH Ha BOMPOCHI B paznene 4.3.2.
MeToauyeckue yKa3aHus 110 CAMOCTOSITeJIbHOM padoTe

Ne Tun Vkazanus
n/n | 3aHATHS

Tema 1.
1 3 W3yunts Matepuan temsl 5.1 pazngena 5 gactu 4 yuebnuka. [H], ctp. 327-359. OtBeTuTsh Ha
KOHTPOJIEHBIE BOMIPOCH! Ha cTP.359-360. BRIMOTHUTE pakTHYECKOE 3aJaHue.
N3yuuth Matepuan Temsl 5.2 pasnena S yactu 4 yueonuka [H], ctp. 360-391. OTBeTHTH Ha
KOHTPOJIbHBIE BOTPOCHI Ha cTP.391. BBIMOJHUTE MpakTHIECKOe 3aIaHuE.

Tema 2.
2 13 Wzyuuts matepuan temsl 6.1 paznena 6 wactu 4 yueonuka [H], crp. 392-413. OtBeTuth Ha
KOHTPOJILHBIE BOTPOCHI Ha CTp.413. BBIMOJHUTE MpaKkTHYIECKOEe 3aIaHuE.

Tema 3

3 3 N3yuuth Matepuan Temel 6.2 paznena 6 yactu 4 yueonuka [H], ctp. 414-440. OTBeTHTH HA
KOHTPOJIbHBIE BOMPOCHI Ha cTP.440. BBIOJHUTE MpaKkTHYECKOE 3aIaHuE.

W3yuants Matepuan Temsl 6.3 pazaena 6 gactu 4 yue6nuka [H], crp. 440-488. OtBeTuth Ha
KOHTPOJILHBIE BOMPOCHI Ha CTP.488. BBIMOJHUTS MpakTHUIEeCcKOe 3alaHue.

Tema 4

4 | 13 \ Wzyuuts Matepuai riasbl 13 kaury [K]. BoIIOMHATE MpakTHYECKOE 3a1aHueE.
Tewma 5

5 13 W3yunth marepuan pazaena 8.10 kauru [B] ctp. 430-442.

W3yauTh matepuan pasjena 11.5 yaeGuuxa [M], crp. 276-280.
BrimonnuTb MPaKTUYCCKOEC 3aJaHUC.
Tema 6

B tabnuue:
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6 3 W3yunts Matepuan tems! 7.1 paznena 7 yactu 4 yue6uuxa [H], ctp. 489-503. OTBeTuTs Ha
KOHTPOJIBHBIE BOTIPOCHI Ha cTP.503. BBIOTHNTH NpakTHYECKOE 3a/1aHHE.
Tema 7
7 a3 Wzyunts Matepuan temsl 7.2 paznena 7 wactu 4 yuebrnuka [H], ctp. 504-514.
BBINoHATE TpakTHUECKOE 3a1aHHe.

[H] - Hocko, B. I1. DxoHomerpuka: yueOHuk, Ku. 2.
[B] - Bepbuk, M. IlyreBomurens 0 COBpEMEHHOH SKOHOMETPHKE
[M] - Marnyc S. P., Katemmes I1. K., Ilepecenxuii A. A. OxoHomerpuka. HauaneHsIi Kypc

6. YueOHas 1uTEpaTypa u pecypchbl HHPOPMAMOHHO-
TeJeKOMMYHUKAIMOHHOM ceTH ""HTepHeT", BK/IIOYas nepevYeHb yueOHO-
METOANYECKOro odecrnevyeHus 1JIs CAMOCTOSATEIbHOIH PadoThl 00yUYal0IIUXCS
10 TUCIHHUNTHHE
6.1. OcHOBHas nHUTEpaTypa
1. Hocko, B. II. Dxonomerpuka: yueOHuk: rpud HO. Ku. 2, u. 3, 4: Cucremsl
OJTHOBPEMCHHBIX YpPaBHCHHI, TaHEIbHbIC JaHHBIE, MOJEIU C JUCKPETHBIMH U
OTpaHUYEHHBIMH  OOBSCHSIeMbIMU TiepeMeHHbIMH [U. 3]. BpeMeHHbIE psIbL:
JIOTIOJTHUTEIbHBIE TNIaBbl. Mojenb ctoxactuaeckoit rpanunbl [Y. 4] / B. I1. Hocko. - M.:
Heno, 2011. - (Axagemuyeckuit yueOHuk). - bubnuorp.: c¢. 311-312, 563-566.
6.2. lonosHUTENBHAS JIUTEPATYpA.
1. BepOuxk, M. IlyreBoautens no coBpeMeHHOH s3koHOMeTpuke. M.: Hayunas kuura, 2008
—-615c.
2. Marnyc, {. P., Kareimes, I1. K., [Tepecenkuii, A. A. DxoHOMeTprKa. HauanbHbII KypC:
yueonuk: rpud MO / 4. P. Marnyc, I1. K. Karbires, A. A. [lepecenxwuii. - 8-e uzg. - M.
Heno, 2007.- 504 c. - ISBN 978-5-7749-0473-0: 231-00.
6.3. Y4eOHO-MEeTOIMUECKOe 00ECTICUCHHE CaMOCTOsATENbHOM padoThl. CrienaibHOE yu4eOHO-
METOJMUYECKOe 00eCTIeYeHHE U IIOCOOHS HE MPETyCMOTPEHBI.
6.4. HopmatuBHbIE TPaBOBBIC JOKYMEHTHI.
6.5. InTepHeT-pecypchl.
http://www.economicsnetwork.ac.uk/links/data_free
Ha 3ToMm caiite nmeeTcst 60J1bI10€ KOTUYECTBO CCHUIOK HA PAa3IMYHBIC CANTHI, COACpKAIINE B
CBOOOIHOM JOCTYIIE JaHHbIE IKOHOMUYECKON CTATUCTUKH.
http://www.census.gov/ipc/www/idb
MexnynapoaHas 6a3a qaHHbIX bropo nepenucu Hacenenus CIIIA / U.S. Census Bureau -
International Data Base (IDB).
http://www.econ.kuleuven.be/gme/data.htm
Cratuctuueckue 1aHHbIe, UCTIOJIb30BaHHBIC B KHUTE: Bepouk M. (2008).
[TyTeBOoaMTENH IO COBpEMEHHOM 3KOHOMETpUKe. M., HayuHnas kaura.
http://economist.mrsu.ru/info/kaf statistic/poleznie_ssilki.html
[Tone3Hble cCHUIKM HA CalThl, HA KOTOPHIX MPHUKIIATHON SKOHOMHUCT MOKET HallTH
JTaHHBIE JIJI1 UCCIIEIOBAHUM.
http://www.feweb.vu.nl/econometriclinks/slinks/
Ha »Tom caiite numeeTcst 60bI110€ KOTUYECTBO CCHIJIOK Ha Pa3IMYHbIE HHTEPHET-PECYPCHI,
MIOCBSIIICHHBIE H3YyYEHUIO, pa3padoTKe U MPUMEHEHHUIO SKOHOMETPUIECKUX METOIOB
http://Ims.ranepa.ru

6.6. Nuble ucrounuku. He npeaycMoTpeHbl

7. MartepuajibHO-TeXHMYecKas 0a3a, MH(GOPMallMOHHbIE TEXHOJIOTHH,
NPOrpaMMHoe obecrneyeHne 1 HH(POPMALMOHHBIE CIIPABOYHbIE CHCTEMbI

Jlns npoBeneHus JeKUMH HEOOXO0AMMa ayAUTOPHsI C MPE3EHTAMOHHBIM 000py/I0BaHUEM,
KOMITBIOTEp TOJ YIIPaBJICHHEM olepanonHoi cuctemsl Windows ¢ goctymnom B UHTEpHET H


http://www.economicsnetwork.ac.uk/links/data_free
http://www.census.gov/ipc/www/idb
http://www.econ.kuleuven.be/gme/data.htm
http://economist.mrsu.ru/info/kaf_statistic/poleznie_ssilki.html
http://www.feweb.vu.nl/econometriclinks/slinks/
http://lms.ranepa.ru/
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YCTAHOBJICHHBIM MporpaMMmHubIM obecrieuerHreM Microsoft Office (Word, PowerPoint, Excel) u
Adobe Reader.

Jnst  maGopaTopHBIX 3aHATHH HEOOXOIMM KOMIBIOTEPHBIM KJIacc, OCHAIIEHHBIN
KOMIBIOTEPAMH O] yIIPaBICHUEM OleparoHHoi cucteMoil Windows ¢ noctynom B MHTepHeT
Y YCTaHOBJICHHBIM MPHUKJIAJIHBIM MIPOrpaMMHBIM obecriedenuem Econometric Views (Bepcuu He
ke 8), Stata (Bepcum He Hiwke 10), Microsoft Office (Word, PowerPoint, Excel) u Adobe
Reader. Kommblotep npenonaBaresis J0JHKEH ObITh OCHAIIEH TPOSKTOPOM.



