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1. HEPEYEHD IINTAHUPYEMBIX PE3YJIBTATOB OBYUYEHUA
O AMCHUMIIVIMHE, COOTHECEHHBIX C INTAHUPYEMbBIMH

1.1.qucuuminHa

PE3YJbBTATAMMU OCBOEHMUS ITPOTI'PAMMBI

b1.0.03  «DkxoHoMeTrpuka (MPOABUHYTHIA  YPOBEHB)»

o0ecreynBaeT OBJIAJICHUE CIICTIYIOMMMHU KOMIIETCHIIMSMU C YU4E€TOM dTara:

Kon HanmenoBanue Kop 3rana Haumenosanue 3ramna
KOMIIETEHIH KOMIIETEHINH OCBOEHUS OCBOEHUS KOMIIETCHIIUU
KOMIETCHIUN

OIIK OC-3 | CnocoGen OIIK OC-3.1 CriocobeH MHTepIpeTUPOBaTh
MIPUMEHSTh JTAaHHBIE PA3INYHBIX UCTOYHUKOB
IIPOABUHYTHIE UH(pOPMALIUK [Tl TPOBEACHUS
WHCTPYMEHTAJIbHBIE HSKOHOMUYECKUX PACUETOB
METObI OIIK OC-3.2 Crioco6eH npoBOJUTH
SKOHOMHUYECKOTO HSKOHOMUYECKUE PACUEThI AJIs
aHau3a npu pelLeHHsl MPAKTUYECKUX U (WIIN)
pelieHnn HCCJIEIOBATENbCKUX 3a7a4
MPAaKTUYECKUX U
(unn)
HCCIIeI0BATENbCKUX
3ajad

OIIK OC-5 | CnocoGen OIIK OC-5.1 CriocobeH aHamM3upoBaTh
HCIOJIb30BaTh pa3NUYHbIe HCTOYHUKH WH(POpMAIHN
COBpPEMEHHBIE IPU PELICHUU MPAKTUUECKUX U (UITH)
nH(pOpPMaLlMOHHbIE HCCJIEIOBATENbCKUX 3a1a4
TEXHOJIOTUH U OIIK OC-5.2 CriocobeH MHTepIPEeTUPOBATh
MIPOrpaMMHBbIE JTAaHHBIE PA3JIMYHBIX UCTOYHUKOB
CpeAcTBa npu UH(POPMALIUY [Tl peILICHHS
pelieHnn MPaKTUYECKHUX ¥ (WIIN)
MPAaKTUYECKUX U UCCIIeI0BATEIbCKUX 33734
(unn)
HCCIIeI0BATENLCKUX
3ajad

1.2.B pe3ynpTaTe OCBOCHUS JIUCIUILINHBI

c(hOpMHUPOBAHBI:

Y CTYACHTOB OOJIDKHBI OBITH

Koz srama
OCBOEHHUI
KOMIICTCHIINU

PesynbraTsl 00y4yeHus

OIIK OC-3
OIIK OC-5

HA ypOGHe 3HAHUIL:

- OCHOBHBLIC HaMpaBJICHHUA W PE3YJIbTATbI I/ICCJ'ICI[OBaHI/II\/JI, Hyﬁ]’[HKyeMBIX B
BEIYIIHMX JKypHaIax Mo UCCICIOBAaHUSAM B SKOHOMETPHKE;

- IEPCIIEKTUBHBIE METOBI IKOHOMETPHUECKOTO aHAIN3a;

- TOMyJISIPHBIE MPOTPAMMHBIE MPOAYKTHI, MPUMEHSEMbIE IS pa3paboTKu H
aHaJIM3a IKOHOMETPHUYECKUX MOJIEIEH;

HA ypOGHE YMEHUIL:

- CIOCOOHOCTH IMPUMCHATH MCTOAbI S9KOHOMCTPUKHU JIAA ITOCTPOCHUA MOILCJ’Ief/'I n
aHaJM3a 3ajJa4, BO3HUKAIOIIMX B MHKpPO- M MaKpOIKOHOMHKE, B cdepe
(huHAHCOB,;
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- HCTOJB30BaTh mporpammy Eviews mis pa3paOOTKHM 3KOHOMETPHUECKUX
MOJICIeH U OLICHKH MX KaueCTBa;

- Ha OCHOBE TOJIYYECHHBIX MOJICJIEN CTPOUTH MPOTHO3bl Pa3BUTHA KOHKPETHBIX
SKOHOMHUYECKUX CUTyaLlUM.

HA YpOo8He HABBIKOS:

- BIAJCTh COBPEMEHHBIMH CII0CO0aMu cOOpa TaHHBIX;

- IPOBOJIUTH CAMOCTOSITEIILHYIO UCCIIEIOBATENBCKYIO PaboTy.

2. OFBEM U MECTO JUCHUIIVIMHBI B CTPYKTYPE OII BO

O0beM TUCHUIINHBI

O6mass tpynoemkoctb b1.0.03 «DOxoHoMeTpuka (IPOJBHHYTBHI YPOBEHB)»
COCTaBJISIECT S5 3a4ETHBIX equHUL — 216 ak. 4.

KonuyecTBO akajgeMHYECKUX 4YacoB, BBIIECJIECHHBIX HAa KOHTAaKTHYIO padoTy cC
npenojaBaresieM s o4HOUW ¢Gopmbl 00ydeHHUs, cocTaBisieT 64 ak.4.. JEKIIMOHHBIC
3aHiATHS —16 ak.4., mpakTtuyeckue 3aHsATHUS — 48 ak. 4. CamocTostenbHas padbora
cocrasyser 116 ak. 4.

dopMa MPOMEKYTOYHOM aTTECTAIlMM B COOTBETCTBHHM C YYEOHBIM IUIAHOM —
DK3aMEH.

Mecto qucuumiunbl B crpykrype OII BO

Jucuuminaa b1.0.03 «9kxoHoMeTpuKa (OpOJBHUHYTHIA YPOBEHB)» OTHOCHUTCS K
OJIOKY JUCITUTUTHH 0a30BOM YacTH y4eOHOTO TIaHa HAaITPaBJICHUS MTOATOTOBKY MarucTpOB
38.04.01 «DOxoHOMHKa» ¢  HAOpaBIECHHOCTHIO  MOJATOTOBKH  «IJKOHOMMKA
MEUauHAYCTPUN» U u3ydaercsa B 1 cemecTtpe Ha 1kypce — ouHast hopma oOydeHusl.

JlucruminHa  peanu3yeTcs MOcie WM3yYCeHHs JUCHUIUIMH — OakaiaBpuara:
MaTeMaTUYECKOr0 aHaiau3a, ainreOpbl, TEOPUM BEPOSTHOCTH W MATEeMaTUYECKOU
CTAaTUCTUKU, MUKPO- U MAKPOIKOHOMUKH.

JlocTrKeHUe TUIAaHUPYEMBIX pe3y/lbTaToB OOYYEHHUS CIYKUT OCHOBOM IS
JTUCLUUIUIMH, CBA3aHHBIX C SMIOUPUYECKUM aHAIM30M pEalbHbIX JIKOHOMUYECKUX
SIBJICHUW, B Kypcax MakKpo- W MHUKPOIKOHOMHUKH (TIPOJABUHYTHIM YpOBEHb), MPHU
BBITIOJIHEHUHU UCCIIE0OBAHUM B XO/I€ MOATOTOBKH MaruCTepCKOM ANCCEPTaLIUU.

3. COAEPKAHME U CTPYKTYPA JUCIHUIIJIMHBI

Ounasn popma 0oyuenusn

O0beM THCHUILINHDBI, aK. Yac. ®opma

KonrakTHas padora TEKYLIEero

No i/ HaumenoBanue TeM o0y4yaomuxcs ¢ KOHTPOJISA

B (pa3nenoB), Bcero npenojaaBarTejemM (0 4 ycrneBaeMoCTH,
10 BUJ1aM yqeﬁm.lx 3aHATHH HpOMe)KyTO'-IHOﬁ
J JIP 3 KCP aTTecTanuu™®
Tema 1 | Ouenka cucrem
3 " 18 2 4 12 1103, Uil
ypaBHEHHUM




O0beM IMCHHMILIMHBI, AK. YaC. ®opma
KounrakTHas padora TEeKYyLIero
Ne i/ HaumenoBanue TeM o0yyaromuxcs ¢ KOHTPOJA
(pa3nesioB), Bcero npenogaBaresiemM Cp ycneBaeMocCTH,
0 BUJIaM yqeﬁﬂmx 3aHATHH HpOMe)l(yTO‘lHOﬁ
J JIp 3 KCP arrecTanmu®
Tema 2 | Momeny na”elIbHbBIX 20 ) 6 12 1103, 11l
JTAHHBIX
Tema 3 | HenuneitHbie 16 ) 4 12 1103, 1l
MOJIEJIM U OTOOP
Tema 4 | ApmanTuBHBIE
METO/bI aHATTU3a
BPEMEHHBIX PAJIOB. 18 ) 4 12 1103, HIT
IIporuoszupoBanue
o moaeisM ARMA,
ARIMA
Tema 5 | IIppunHHOCTE M
OouHas 16 - 4 12 1103, Ull
9K30r€HHOCTh
Tema 6 | Meromosiorus
BEKTOPHBIX 20 ) 6 12 3, 1
aBTOperpeccuit
(VAR)
Tema 7 | BaliecoBckuit
noaxo. Beenenue B 18 ) 4 12 1703, Uit
¢unsTp Kanmana
baitecoBckue VAR
Tema 8 | Henuuelinbie
MOJIEJIA BPEMEHHBIX
panoB. Monenu
BPEMEHHBIX PsJIOB C 18 2 4 12 1103, UI1
YCIIOBHOM
reTepOCKeIaCTUUHOC
TBIO
[IpomexxyTOo4Has aTTecTanus 36 OK3ameH
Beero: | 180 | 12 | | 36 | 36 | 96

* [pumeuanue: ghopmvl mexkyujeco KOHMpOJisl YCnedaemMoCcmu. NPaKkmuKo-opueHmuposannvie 3aoanus (1103),
uccnedosamenvcxuil npoexm (HMIl).

Coaep:xanue TUCHUNIMHBI

Tema 1. Ouenka cucremM ypaBHeHU

MHK nns cucreM ypaBHEeHUH. ODK30T€HHOCTh OOBSCHSIOIIUX IEPEMEHHBIX.
Crporas sx30reHHOCTb. [IprMepbl cucteM: BHelIHE He cBs3aHHble ypaBHeHus: (SUR).
O1neHKa BHEIIIHE HE CBA3AHHBIX YPABHEHUN C OTPAHUYECHUSIMU HA TAPAMETPBI.

OueHka CUCTEM YpPaBHEHUN C MOMOUIbIO MHCTPYMEHTAJIBHBIX MEPEMEHHBIX. 2-
crynenyateii U 3-crynenuarbii MHK s cucrem ypaBHeHuid. OOGOOIIEHHBIN METON
MOMEHTOB. BpIOOp MeTO/1a OLIEHKH CHUCTEM.

CucreMbl OTHOBPEMEHHBIX YPABHEHUH. DKOHOMUYECKHE 3a/1a4i, IPUBOJISAIIME K
CHUCTEMaM OJHOBpPEMEHHBIX ypaBHeHUU. Wnentuduxanus. DddekTuBHasS OIlCHKA
napaMeTpoB COKpareHHo Gpopmbl. HeMMHEHHOCTH TI0 SHOTEHHBIM TIEPEMEHHBIM.
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Tema 2. Moaesan naHeJbHBIX JaHHBIX

[IpoOnema mnpoONyIIEHHBIX ME€pEeMEHHbIX. @OUKCHUPOBAaHHbIE U CIIy4YalHbIE
adpdektrl. Ilpeanonoxkenuss o0 ommOKax: cTporas W TONEPUOJHAS DK30TCHHOCTH
00BACHSIONIMX NepeMeHHbIX. OUEHKH ypaBHEHHUsS B pa3HOCTIX. OLIEHKU MaHeneld co
ciyyalHeIMM U C¢ (pukcupoBaHHbIMH 3¢ dextamu. Tect Xaycmana. Kiacrepuzanms
HaOJIIOIEHUIA.

Tema 3. HesiuHeiiHOCTH U 0TOOP

JluckpeTHbIe 3aBUCHUMBIE IepeMeHHbIe. JInHeHast Mojienb BepoaTHOCTH. [IpoouT-
u jorut-mozenu. OneHka MeTo10M MaKCUMaJIbHOTO TIpaBAonoAo0us. MHokecTBeHHas
JIOTUCTUYECKAS MOJIENb. Y IOPSA0YEHHBIE IOTUCTUYECKHUE U POOUT-MOJICIIH.

[len3ypupoBaHHBIE pErpecCHd M HecIy4dallHble BBIOOPKH. TOOUT-MOMICIIH.
CenexTuBHas BEIOOPKA, TECTUPOBAHUE U KOPPEKITHS.

[Ipobnema pau3ailHa 5SKCIEPUMEHTOB W C€aMOOTOOp. MeToapl OLIEHKH C
UCIIOJIb30BaHUEM propensityscore 1 MHCTPYMEHTAJIbHBIX IEPEMEHHBIX.

Tema 4. AnanTuBHbIe METOAbI AHAJIN32 BPEMEHHBIX PS/10B

CrnaxuBaHue BpeMeHHOro psaa. IIporHo3upoBanue OyAymMX 3HAYEHUU
BpeMeHHOro psana. Ckonpssmue cpennue. Ounbtp Xonapuka — [Ipeckorra. IIpocroe
AKCIOHEHIIMAJIBHOE CTIIAJKUBAaHUE. J[BOMHOE 3KCHOHEHIMAIbHOE CTIaKUBAaHUE, METO/I
bpayna. Meron Xosbra. Meton Xonbta — Buntepca. @unptp bakcrepa — Kunra.
[Iporno3upoBanue o moaeinsim ARMA, ARIMA.

Tema 5. [Ipy4UHHOCTH U 0JI0YHAS IK30T€HHOCTh

[TonsiTus mpuanHHOCTH TI0 ['peiiHKepy 1 6JI0YHON IK30T€HHOCTH OJHOM TPYIITIBI
IIEPEMEHHBIX OTHOCUTENIBHO APYTOW IPYNIIbI IEPEMEHHBIX.

Tema 6. Metomosiorusi BeKTOpHbIX aBToperpeccuii (VAR)

Metononoruss VAR. @OyHKIIMM MMITYJbCHOTO OTKJIHUKA W JEKOMIIO3UILIMHU
aucrepcuii omuOoKk mporHo3oB. [Ipumepsl ucnonb3oBaHus metopoiorun VAR mis
KOHKPETHBIX CTATUCTUYECKUX JTAHHBIX.

Tema 7. baitecoBckuii moaxoa. Beegenue B punbtp Kanmana. baiiecoBckue
VAR

Cytp OaiiecoBckoro mnonaxona. Ilepexon OT ampuOpHOro pachpeiesieHus K
anocrepruopHoMmy. CompsiKEHHbIE pacnpeesieHusl. baileCOBCKHE TOYEYHBIE OLICHKH U
JIOBEPUTEIIbHBIE UHTEPBAJIBI.

Metonbl  moiyyeHuss  BBIOOPOK U3 allOCTEPUOPHOTIO  paCIpECIICHHUS.
CommupoBanue no ['m66cy. Anropurm Metpononuca. Anroputm Metpononuca —
["actunrca.

bayiecoBckuil moaxox B MoAeNsAX mpoctpaHcTBa coctosiHuil. Ouibtp Kanmana.
Konctpykiust anroputma. @DuibTpanuss u  criaaxuBanue. CTpyKTypHbIE MOJAEIH
BPEMEHHBIX PSJIOB.

baitecoBckne VAR. Anpuoproe pacnpeneneaue Munnecotsl/Jluttepmana.

Tema 8. HetuHeiiHble MO/1e/ I BpeMEHHBIX PSA/I0OB

Mojgenn BpEMEHHBIX PANOB C YCIOBHOM TE€TEPOCKEAACTUYHOCTBHIO. Monenb
ARCH, ee nenocrarku. Moaenn AR/ARCH. O6o6mennas ARCH moxens (GARCH).
Monenu AR/GARCH. Mogens IGARCH. Mognenu ¢ sddexrom psruara: EGARCH,
TARCH.



Komnonentnas GARCH. Mogens GARCH-in-Mean. MuoromepHbsie Mojenu
GARCH.

4. MATEPHUAJIBI TEKYHIEI'O KOHTPOJIA YCHEBAEMOCTH
OBYYAIOIIUXCA U POHL OHEHOYHbIX CPEJACTB
NPOMEXYTOUYHOM ATTECTALIUU

4.1. ®opMbI M METObI TEKYILET0 KOHTPOJIS YCIIEBAEMOCTH U MIPOMEKYTOYHOM
arrecTanun

4.1.1. B xozne peanu3zanuu auciuiuiniabl b1.0.03 «9koHoMeTpuka (IIpoIBUHY ThIH
YPOBEHB)» HCTOJB3YIOTCS CIAEAYIONIME METOAbl TEKYIIEro KOHTPOJS YCIIEBAEMOCTH

o0ydJaronmxcsi:
Tema (pa3ne) MeToabl TeKy1ero KOHTPOJIs
YCIIEBAEMOCTH

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

Tema 2. Mojaenu naHenbHbIX JAHHBIX. [IpakTUKO-OpUEHTUPOBAHHBIC 3a1AHMUS.
HccnenoBaTenbCKU MPOEKT.

Tema 3. |Henuueitnbie Mosenu u 0TO0Op [IpakTHUKO-OpUEHTUPOBAHHBIC 3a1AHMUS.
HccnenoBaTenbCKU MPOEKT.

Tema 4. |AnanTuBHBIE METO/bI AaHATIN3A BPEMEHHBIX [IpakTUKO-OpUEHTUPOBAHHBIC 3a1AHMUS.
SIITOB HccnenoBaTenbCKU MPOEKT.

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

Tema 6. [MeTonon0rus BEKTOPHBIX aBTOPErPECCUil IIpakTUKO-OPUEHTUPOBAHHBIC 3a1AHMUS.
(VAR). WccnenoBaTenbCKUid TPOECKT.

Tema 7. |baiiecoBckuii moaxon. Beenenue B Gpuibtp IIpakTHUKO-OPUEHTUPOBAHHBIC 3a1AHMUS.
Kanmana. batiecoBckue VAR. HccnenoBaTenbCKUi MPOEKT.

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

4.1.2. Dx3amMeH IpOBOAUTCS METOJOM YCTHOT'O OMpOCca CTYJEHTA.

4.2. MarepuaJjibl TeKyllero KOHTPOJIsl YCIeBAeMOCTH 00y4A0IIMXCS.

Tunosblie oleHOYHBbIE MaTepuabl 10 TeMe 1. OueHkKa cucrteM ypaBHeHH
BapuaHT NpaKTHKO-OPUEHTHPOBAHHOIO 3a1aAHUA.
[Ipoananu3upoBaTh MOJEIb:

rae

St = CSt—l + 8t2

2
[gﬂJ~i.z‘.d.N(O,Zl S|t iz
%)

012 02

[‘; - 00BbeM IMPpOU3BOACTBAa HCKOTOPOTO TOBApa,
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S, - 00BeM IpoAaXK 3TOro TOBApPa;
X, - HekoTopas NepeMeHHas, Ba)KHas Il NPUHATUSA pelmeHud 00 oObeMax

MIPOU3BOJCTBA, IK30T€HHAs IO OTHOLIEHHUIO K paccMarpuBaemon COY.

Onpenenuth, Kak  XapakTepu3lyeTcs  KaxJa0oe U3  JABYX  YpPaBHEHUN:
HEUJCHTUPUIIUPYEMO, TOUHO UACHTHPUITUPYEMO, CBEPXUICHTUDHUITHPYEMO.

OneHuTh KO3OPUITUEHTHI CTPYKTYPHOH (OPMBI U IPOBEPUTH TUIIOTE3Y H) :b=0.

BpISICHUTB, Kak BIMSET pELICHUE, NMPUHATOE HA OCHOBAHMM 3TOW NPOBEPKU HaA
UACHTUDUIIUPYEMOCTh MOJIEIN M KaK XapaKTepU3yeTcs KaxXJ0€ M3 JIBYX ypaBHEHUU
HOBOW CUCTEMBI.

[Ipeanonoxutb, 4YTO TMepeMeHHas X, CBs3aHAa C NEpeMEeHHbIMH P, u S,
TOXAECTBOM X, —X; | =F —S;, Tak 4TO INEPEMEHHYIO X, MOXHO pacCMaTpuBaTh KakK
MHBEHTApHbIC 3arachl ToBapa, a X, — X,_; - KaKk U3MEHEHHUE 3aracoB M0 CPABHEHUIO C
IpEeAbLIYIUM [TEPUOIOM.

Kak Bnusier sTa uHdopmalus Ha BIBOJAbl OTHOCUTEIBHO HACHTU(UIIMPYEMOCTH
MOJIENIA U MPOLIEAYPHl OLICHUBAHUA [2].

TemaTuka uccjie10BaTeJIbCKUX NPOEKTOB:

1. TpexcTyneHuyaTblii METOJ HAUMEHBIIINX KBAJIPATOB.

2. HenuHeitHble CUCTEMBI YPaBHEHUM.

3. CucreMbl ypaBHEHHUM cpOCca: BBIPOKIECHHBIE CUCTEMBI.

Tunosblie oleHOYHBIE MaTepHaJbl 10 TeMe 2. Moaeu naHeJbHbIX JaAHHbIX.

BapuaHT NpaKTHKO-OPHMEHTHPOBAHHOIO 32/1aHHUA.

Ha caiire http://pages.stern.nyu.edu/~wgreene/Econometrics/PanelDataSets.htm B
¢aitne SpanishDairyFarmProduction comep:karcs nanHeie 0 MPOU3BOJCTBE MOJIOKA HA
247 pepmax Ucnanuu 3a nepuo ¢ 1993 mo 1998 r. [2].

[IepemeHnnsbie:

FARM — unentuduxarop pepmsr;

YEAR —rox 93,94, ...,98.

OObscHSIONIME IEPEMEHHBIE:

COWS — komuuectBO KOpoB, X1 — oTkionenust In(COWS) ot ero cpeaHero mo
BceM depMam;

LAND - 3emenbnbie yronbsi, LABOR — 3aTpaTsl Tpyaa,

FEED — xopwm, x11, x22, x33, x44, x12, x13, x14, x23, x24, x34 — kBaapaTsl 1
MPOU3BEICHUS NepeMeHHbIX X1, X2, X3, x4;

YEARO3,...,YEARO98 — nammu-niepemMeHHbIE.

OObsicHsIEMbIE TIEPEMEHHBIE:

MILK — 06beM nmpoun3BoCTBa MOJIOKA Ha (hepme;

YIT=In(MILK).

Ucnonb3yst 3T AaHHBIE, OLICHUTH pPa3IMYHbIE MOJCIH C IEJbI0 BBISICHEHUS
BIIUSIHUA YKa3aHHBIX ()aKTOPOB HAa 00BEM MPOU3BOACTBA MOJIOKA Ha (hepMe.

TemaTuka nccjie10BaTeJbCKUX MPOEKTOB:

1. 'eTepockeaCTUYHOCTD B MOJIEH CO CIy4YalHBIMU 3P deKTamu.

2. ABTOKOppEISIIUS B MOJIEIISIX MTAHEJIbHBIX JAHHBIX.




3. CocrositenbHas 1 dppeKkTuBHAS OIEHKA TUHAMHYECKUX MOJIEICH MaHEeTbHBIX
JTAaHHBIX.

TunoBbie o1leHOYHbIE MaTepUaJibl 10 TeMe 3. HejimHeiiHbIe Moge i U 0TOOP

BapuaHT npakTHKO-OPUEHTHPOBAHHOI0 33 JaHUSI.

Hcnonp3ys naker Eviews creHepupoBaTh JaHHBIC O CPEIHEIYIICBOM MECIIYHOM
JI0XOJIe CEMbBH (X) U KOJUYECTBE aBTOMOOMIICH (y), UMEIOIIMXCS Y ceMbH [2].

[TogoOparh MOAXOASAIIYIO TOPSJAKOBYIO MPOOUT-MOMENb, OOBSICHSIOIIYIO
KOJMYECTBO aBTOMOOWJIEH B CEMbE BEJIMYMHON CPEAHEAYIIEBOTO MECSYHOIO J10X0Ja
CEMBH.

[Ipoananu3upoBaTh MPOTHO3HBIE KauecTBa MoA00paHHoM Mojenn. CpaBHUTH UX C
KaueCTBOM IPOTHO30B 0 TPUBUAIBHOW MOJIETH, HE YUUTHIBAIOIICH BIUSHHUE JTOXOJI0B
CEMbH.

Hcnonp30BaTh Mporiecc MOpoKASHUS JaHHBIX:

*

yi =x;+¢&;, i=1..,1200,
TAE X{,...,X]200 - HE3ABHUCHUMBIE, OJMHAKOBO PACIPEICICHHBIC CIIyYalHbIC BEIMYHUHBI,
HMEIOIIE PaBHOMEPHOE pacIpelleIEHUE B HHTEPBAJIE (80; 2300) , & - HE3aBHCUMBIC B
COBOKYIMHOCTHU (HE3aBUCHUMBIC OT x;) CiIydyallHble BEJIWYWHBI, UMEIOIIHUE OJMHAKOBOE

HOPMAaJIBHOE paclpeneiesue &~N (0;2502l o =250. IIpussTH
K =4, 7 =1300, y,=1750.

B oOwexre Equation B xadecTBe MeTona oleHuBaHus BbiOpaTe ORDERED-
Ordered Choice, B KauecTBe pacrpeneseHust OlMooK Normal .

PaccmotpeTs Tabnuiy, noinyyaemyto kak View— Prediction Evaluation.

TemaTuka uccjie0BaTeILCKUX MPOEKTOB:

1. Moaenu co ciyyaiinpiMu dpdekTamu.

2. Mopaenu ¢ pukcupoBaHHBIMH 3P HEKTAMH.

3. luHamuveckue Mojiesii OMHApPHOIrO BHIOOpA.

4. TlonymapameTpudecKkas MOJIEINb.

5. JIBymepHbIe TPOOUT-MOJIETIH.

TunoBble OLleHOYHbIE MATEPHAJIBI IO TeMe 4. ATaNTUBHbIE METO/IbI AHAJIN3a
BpPEeMEHHBIX Psi/I0B

BapuaHT NpakTHKO-OPHMEHTHPOBAHHOIO 3aJaHMSI.

[TpoBectu uccnenoBanue s psiga 3HaueHuit unaekca MMBB (psg IND). Jlannsie
TUTST 3TOTO npuMepa CoJepKaTCs Ha caiite
http://www.micex.ru/marketdata/indices/data/archive [2].

JIiss TOCTpOEHHUsI TPEXMEPUOIHOTO CKOJB3AIIETO CpeAHEro B makere Eviews
MOXHO HCMOJb30BaTh Ienodky Objects—Newobject—Model—sma 3=(ind(-1) +ind
+ind  (+1))/3 wiM  BOCHOJB30BaThCA  BCTPOEHHOM  QyHKIMEH  (@movav:
Gener—sma_ 3=@movav(ind(1),3). 3nauenne (ind(1),3) yka3piBaeT Ha TO YTO
YCPEIHAIOTCS TeKylllee U 2 npeAblaymux 3HaueHus psaa ind(1), To ectb TeKyIiee u 1mo
OJIHOMY coceiHeMY (710 U Mociie) 3HAaYeHHUI0 caMoro psijaa ind.

JJ1st OCTpOEHUS MATUIIEPUOTHOTO CKOJB3SIIETO CPETHETO MOKHO MCTOIB30BATh
[EMOYKY Objects—Newobject—Model—sma_5=(ind(-2)+ind(-
1)+ind+ind(+1)+ind(+2))/5 wim BOCmONB30BaTHCS BCTPOCHHOW (YHKIMEH (@movav:
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Gener—sma_5=@movav(ind(2),5). 3nauenue (ind(2),5) yka3piBaeT Ha TO HYTO
YCPEIHSAIOTCS TeKyIee U 4 mpeaplaymux 3Ha4eHus psaa ind(2), To ecTh TEKyIIee U 1Mo
JIBa COCeIHEMY (710 U MOCIIe) 3HAUEHHUI0 caMmoro psiaa ind.

TemaTuka nccie10BaTeJbCKUX NPOEKTOB:

1. ®unetp Xoapuka-IIpeckorra.

2. Meron bpayna.

3. Meton XonbTa.

4. Meton Xonbeta-Bunrepca.

5. @unbTp bakcrepa-Kunra.

TumnoBbie oneHoYHbIe MaTepuajabl Mo TeMe 5. IlpuunMHHOCTL M OJI0YHAA
IK30TreHHOCTb.

BapuaHT NpaKTHKO-OPHMEHTHPOBAHHOIO 32/IaHHU.

Y CTaHOBUTh BO3MOXXHOCTh HAJIUYMUSl MPUUYUHHO-CICACTBEHHOU CBSI3U MEXIY
IPUOBUIBIO TMPEANPUATHS U MHBECTUIIMSAMH B OCHOBHOW KalUTaJI C MOMOIIBIO TECTa
['panxepa. [IpoBepuTh THNOTE3BI C PA3JIMYHBIM KOJHMYECTBOM JaroB. Omnpenenutsb
HaJu4Yue €MHUYHBIX KOpHEH I PSA0B JAHHBIX C TOMoIblo Tecta Juku — Dyiepa
JUISl pa3HOTO KoJinyecTBa jaroB. CaenaTh BHIBOJIBI O CTAIlMOHAPHOCTH psiioB. [IpoBepbTe
KOUHTETPUPOBAHHOCTH PSI/IOB.

TunoBbie OLEHOYHBbIe MAaTepHAJbl MO TeMe 6. MeTo1010rusl BEKTOPHBIX
asToperpeccuii (VAR).

BapuaHT NpakTHKO-OPUEHTHUPOBAHHOIO 32/IaHU.

Paccmotpets cienyromnyto moaenb VAR(1) nns tpex psiioB [2]:

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

BbIICHUTB: BBITIOJIHEHO JIM ISl 5TOM MOJEININ yCIIOBUE CTAOMIIBHOCTH; SIBJISIETCS JIU
nepeMeHHast X G-MpUYrHOMN JJIs1 TEPEMEHHON Y.

[TocTpouTs peann3alnnio YyKa3aHHOM wMojenu, nomnaras Y =X;=Z;=0 u

TEHEPUPYS &y;,E9;,€3, KAK HE3aBMCHMBIE MEXKY COOOM IPOLECCH TayCCOBCKOTO GEI0ro
myma ¢ D(gy, )= D(ey, )= D(e3,)=1. Jlns kax a0l maphl IEPEMEHHBIX IPOBEPUTH THIIOTE3Y

0 TOM, YTO OJIHA U3 IEPEMEHHBIX HE ABJIsSIETCS G-IPUYMHON 1711 BTOPON IEPEMEHHOM.
Martpuunsbiii nonuHoMm A(L) umeet 31ech BUI:

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

1 1 1
5 5 =
0,35 0,85 0,45

det A(L)=(1-0,35L)1-0,85L)1-0,45L) = xopHHU MO/IEB

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

TakK 4TO
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Y, =0,6Y, 1 +0,5Z, 1 + &1 = 0,6Y, 1 +0,5(0,25X, 5 +0,6Z, 5 + &3, )+ey,
Yt = O,6Yt_1 + 09125Xt—2 + 0,3Zt_2 +&; T+ 09583,t—1-

B pamkax nocnenHero ypaBHEeHHS NPOLLIbIE 3HAYEHUS IEPEMEHHON X ; TIOMOTar0T

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

[locTpouB peanu3anuio yKa3zaHHOM Mojenu ¢ mnomolblo oObekra Model,
oOpa3zoBaTh 00beKT Group, coaepKaluil TpU CMOJIEINPOBaHHbIX psijga X,;,Y;,Z,.

B wmento atoro oOnekta BbIOpath: View > Granger Causality™ Lags to
Include=1.

[IpounTepnpeTpoBaTh pe3yJbTaThl, MPEICTaBICHHBIE B IMOJYYEHHON TaOiuIe.
[losicHUTB, MIOYEMY THIOTE3a O TOM, 4TO nepeMeHHast X He ABuseTcsa G-IIPpUYUHON IJIs
Y, MOXKeT ObITb OTBEPIHYTOM.

M3menuts rayOuny 3ana3nbiBanuii, nonaras Lagstolnclude=2. BbIsICHUTS,

G
HU3MCHMJICA JIN PE3YJIbTAT IIPOBCPKU 'MIIOTE3bI x— y U IIOUEMY.

[IpoBeputh Ty *ke runoresy, He mpuderas K BCTPOSHHON MPOBEPKE, a OLICHUBAs

HEIOCPEICTBEHHO YPaBHEHUE
Y, = ()Y + 2y +c3)X,y +c(d)X, 5 +5

Y IPOBEPsIs TUTIOTE3Y ¢(3) = ¢(4) = 0. CpaBHUTH: COBIAJIO JIX 3HAYECHHUE MOTYUYEHHOU F —
CTaTUCTUKU CO 3HAUYCHHUEM, MPHUBEJICHHBIM B TaOJIHIlEe, MOJYyUYEHHON B paMKaxX OObEeKTa
Group. OOBSICHUTH NPUYMHBI [2].

TemaTuka uccjie0BaTEJIbCKAX MPOEKTOB:

1. TIpoBepka Hanuyusi IPUUYMHHOCTH 110 [ peitnmxkepy.

2. Metononorus VAR, BO3HUKAIOIIKE IPU 3TOM 3aTPYIHEHHUSI.

TumnosBblie OLleHOYHbIE MAaTepHAJIbI 10 Teme 7. bailecoBckuii moaxoa. Beexenue
B puiabTp Kanmana. baitecoBckue VAR.

BapuaHT NpakTHKO-OPUEHTHPOBAHHOIO 32/IaHHU.

PaccmoTrpers 1eH3ypupoBaHHyr [l] perpeccuto uiaum TOOUT-MOAEINb, TIAE

y* =x'ff+¢&, &€ HE3aBUCUMO U OJIMHAKOBO pacMpeiesIeHbl, U 3HaUCHUS Ha0J101aeMO, €CITU
U HC OIIpeAcICHO, €eCliu N {0;02J , W 3HaueHue y HaOJI0JaeMO, €CIU y* >0 U
HEOIPEIEIIEHHO, eCl y~ <0 .

[Tpennonokuth, 4TO KOJUYECTBO 1IEH3YPUPOBAHHBIX HAOIIOJCHUN y paBHO NgH
Yo UX 0003HAYaeT.

BBecTH JIaTEHTHYIO NIEPEMEHHYIO z , KOTOpPask COOTBETCTBYET LIEH3YPHPOBAHHEIM
HaOIIOAEHUAM, TO €CThb z; <0 JUISl i — 20 LIEH3yPHPOBAHHOTO HAOIOIEHMS.

JIy1sl reHepUpOBaHUs JIATEHTHBIX HEPEMEHHBIX z; MOYKET MCIIOJIb30BATHCS METO]
TIONOJIHEHUS JAHHBIX.

JlaTeHTHBIE MepeMEHHbIE 3/1eCh NPEACTABIAIOT COO0i MHOKECTBO HE3aBHCHMBIX
CAy4aliHBIX BEIMYMH U UMEIOT YCEYEHHOE HOPMAIIbHOE paclpe/elieHue Ha MHTepBale
(—o0;0) ¥ MIOTHOCTH pacHpeseieHHs paBHa
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¢(Zi‘)’i»ﬂ,02)/(1—CD(X']-,B/G)), —0<z; <0
rae ¢ U @ ABIAOTCA (PYHKIMEH IMUIOTHOCTH M (PYHKIIMEH pacrpeeneHuss HOpMaJIbHOM

BCIINYHHEI.

HpI/IHHTB, 4yTO £ BEJIWYUHA UMEET HOPMAJIBHOC PaCHpPCACICHUC, a O'_2 raMma

arnpUOPHOE pacrpeciicHHeE.

TToka3aTh, YTO BO3MOYKHO SBHO IIOJIYYUTh YCIOBHBIC PACIIPEICICHHS I z;, 5,0

Hcnionb3yst mpenpayme pe3yiabTaThl KpaTko omucaTh anroputM ['mbOca s

CUMYJISILUVU 3HAYCHUH z;, S, o2,

TToka3aTh, KaK MOTYT OBITh TIOJTyYeHBI Pa3yMHBIE CTAPTOBBIE 3HAUCHUSA 3,0 2.

TemaTnka uccjie10BaTeJIbCKUX POEKTOB:

1. CommuinpoBanue 1o I'n66c¢y.

2. Anroputm Metponosnuca.

3. Anroputm Metpononuca-I'actunrca.

4. Ounbtp Kanmana.

TunoBbie oneHoOYHble MaTepuaabl N0 Teme 8. HeauHeiiHble Moaean
BpPEMEHHBIX Ps/I0B

BapuaHT NpaKTHKO-OPHMEHTHPOBAHHOI0 32 JaHMS.

Paccmotpets cBsi3b phiHKa rocynapctBeHHbix oOnuranmii (I'KO) u pbiHka
KopropaTuBHbIX IIeHHBIX Oymar (Poccuiickas toprosas cuctema, PTC) (Peresetsky,
Ivanter, 2000)(). blecp, u gko, — eXeTHEBHbIC 3HAYCHUS MHIEKCOB «TOJYOBIX (DUIIEK)

(HamOoJiee TUKBUJIHBIX aKIMi) U rOCyAapCTBEHHbIX oOnuranuid. O003HauUUThH Yepe3 X,

Pa3HOCTh OJIHOJIHEBHBIX JJOXOJAHOCTEN JIBYX PHIHKOB [5]:

bl
X;=In Pt _1n gkoy

blep; ghko,_ .

PaccMoTpeTh MOJ€Ib BEIPABHUBAHUSA JOXOAHOCTEH JBYX PBIHKOB:
AX; = const+ puX; | + & .

3nece AX, =X, - X,_;. [lapamerp x HMEET CMBICI CKOPOCTH BbIpABHUBAHUS

JIOXOJHOCTEH M TOKa3bIBaeT cTeneHb uHTerpauuu peiHkoB. Ouenuts GARCH (1,1)
Mozenb Ha uaTepBaiie 10.01.96 — 10.10.97 (ucnonp3oBath nporpammy Eviews).
TemaTuka uccjie0BaTEJIbCKUX MPOEKTOB:
1. Monenu c addexrom peiuara: EGARCH, TGARCH.
2. Mogens GARCH-in-Mean.
3. Muoromepnsie moaenn GARCH.

4.3. OueHo4YHbIe CPeCTBA 1/l IPOMEKYTOYHOM aTTeCTALUM.

4.3.1. IlepeyeHp KOMIIETEHLIMH ¢ YKa3aHHMeM J3TanmoB MX (opMupoBaHusA B
npouecce 0OcBoeHHs oOpa3oBaTebHOH mnporpammbl. Iloka3aresm m KpuTepum
OLICHMBAHUA KOMIIETEHUMI ¢ y4eTOM 3Tana ux (popMHpoOBaHUs
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Kon HaunmenoBanune Kox »Tama HammeHnoBanue >Tamna
KOMIIETEHIIH KOMIIETEHINH OCBOCHUS OCBOEHUS KOMIIETCHIIUN
KOMITETEHIIUHI
OIIK OC-3 | Cnocoben OIIK OC-3.1 CnocobeH HHTEepIIPETUPOBATh
MIPUMECHSITh JTAaHHbIE PA3IMYHBIX UCTOYHUKOB
MIPOJBUHYThHIE uH(pOpMaLnU A1 TPOBEICHUS
MHCTPYMEHTAJIbHbIE HKOHOMHUYECKUX PACYETOB
METOBI OIIK OC-3.2 Crioco6eH mpoBOAUTH
HKOHOMHYECKOTO HKOHOMHYECKUE PacyueThl IS
aHanmM3a mpu perieHus MPaKTUIECKUX U (WITH)
peleHuH UCCIIEI0OBATEIbCKUX 337134
MPAKTUYECKUX U
(vm)
HCCIIEI0OBATENbCKUX
3aza4
OIIK OC-5 | Cnocoben OIIK OC-5.1 CniocobeH aHaM3upOBaTh
UCITOJIb30BaTh pas3NuYHbIe UCTOYHUKH WH(pOpMAIU
COBPEMEHHBIC P PEIICHUN TTPAKTUYECKHUX U (WITH)
UH(POpPMAaIMOHHbIE HCCIIEIOBATEIbCKUX 337134
TEXHOJIOTHH 1 OIIK OC-5.2 CriocoGeH UHTepPIPETUPOBAThH
IpOrpaMMHBbIe JTAaHHbIE Pa3IMYHBIX UCTOYHHUKOB
CpeacTBa Mpu nH(bOpMaLUU AJIs PeIICHUS
peleHuH MPAKTUYECKHUX U (KJIIH)
MPAKTUYECKUX U HCCJIEIOBATENbCKUX 3a7a4
(mm)
HCCIIEIOBATENbCKUX
3aja4
Oran 0cBOeHUs IToka3arens Kpurepnuii onienuBanus
KOMIIETECHINH OLICHUBAHHS
OIIK OC-3.1 WuTepnperupyet AaHHbIe | YPOBEHb YCBOSHHS yUeOHOTO MaTepuana,
Pa3IMYHbBIX HCTOYHUKOB r1yOMHA MOHUMAaHMS BOIIPOCa,
uH(pOpMaLUU IS NPaBUIBHOCTH U MOJHOTA OTBETOB,
MIPOBEICHUS YETKOCTb U JIOTHYHOCTh U3JI0KEHHUS €ro Ha
HKOHOMHUYECKUX PACYETOB | IPOMEXKYTOYHOU aTTeCTallUH,
apryMEHTHPOBAHHOCTH BBIBOJIOB, YMEHHE
TECHO YBS3bIBATh TEOPHUIO C MPAKTUKON
OIIK OC-3.2 Hcnone3yer YpoBeHb yCBOEHHsI y4eOHOIro MaTepuana,
HKOHOMETPHUECKUE riyOrHa MOHUMaHUSI BOIIPOCa,
MOJIETIU JITISl peLIeHHs MPABUJIBHOCTH U MOJTHOTA OTBETOB,
MPAaKTUYECKHUX U (WIIN) YEeTKOCTh U JIOTUYHOCTD U3JIOKEHHUS €T0 Ha
UCCIIeIOBATEeNIbCKUX 3a7]ad | IPOMEXYTOYHOM aTTecTalu,
apryMEHTHPOBAaHHOCTh BHIBOJIOB, YMEHHE
TECHO YBS3bIBATh TEOPHUIO C MPAKTUKOU
OIIK OC-5.1 AHanu3upyeT pa3IuvHbe | YPOBEHb YCBOCHUS y4eOHOTO MaTepHara,
UCTOYHUKU UHPOpMALIMK | INTyOMHA MOHUMAaHUS BOIIPOCa,
MIPU pPELICHUN MPaBUIBHOCTH U TIOJTHOTA OTBETOB,
MPAKTUYECKHUX U (MITH) YEeTKOCTb U JIOTUYHOCTD U3JIOKEHUS €ro Ha
MCCIICIOBATEIILCKUX 33J1ad | IPOMEXYTOYHOU aTTeCTalllH,
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Oran 0cBOeHUs IToka3arens Kpurepnuii onienuBanus
KOMIIETEHIINH OLICHHUBAHUS
apryMEHTHPOBAHHOCTH BBIBOJIOB, YMEHHE
TECHO YBSI3bIBaTh TEOPUIO C MPAKTUKON
OIIK OC-5.2 WuTepnperupyet AaHHbIE | YPOBEHb YCBOSHHS yU€OHOTO MaTepuana,
pa3NUYHBIX UCTOYHUKOB [IyOrHa MOHMMaHUs BOIIpOCa,
MHpOPMAaLIUUY 7Sl pEIIEHUs | TPAaBUIIBHOCTD U MOJIHOTA OTBETOB,
MIPAKTUYECKUX U (WIN) YETKOCTh U JIOTUYHOCTh U3JIOKEHUS €ro Ha
HCCIIEIOBATENbCKUX 3a7ja4 | IPOMEXYTOYHOM aTTeCTaluy,
apryMEHTHPOBAaHHOCTh BBIBOJIOB, YMEHHE
TECHO YBS3bIBATh TEOPUIO C MPAKTUKOU

4.3.2 TunoBsbie OLICHOYHbIE CPEACTBA

IlepeyeHs BONPOCOB /1JIs1 MPOBEICHUS NMPOMEKYTOYHON aTTeCTALMU:

1. Tect ycnoBuii CBEpXUACHTU(PUKALIH.

2. MHK n71s1 cucteM ypaBHEHHIA.

3. DK30reHHOCTh OOBSACHSIOUX NepeMEeHHbIX. CTporasi 3K30r€HHOCTb.

4. Ilpumepsl cucteMm: BHEIIHE He cBsa3aHHble ypaBHeHHMs (SUR), maHenbHbIe

5. Bun Matpuirsl KoBapuaiuu OnmooK.

6. Onenka o6bequHeHHBIM MHK.

7. Ouenka OMHK u noctynaeim OMHK.

8. OneHKa BHEIIHE HE CBSI3aHHBIX YPABHEHUH C OTPAHUYECHHUSIMHU HA TAPAMETPBI.

9. OueHka cucTeM ypaBHEHUI C TOMOIIBIO HHCTPYMEHTAIbHBIX IEPEMEHHBIX.

10. 2-ctynenuarsiiit MHK st cuctem ypaBHEHUH.

11. 3-ctynenuarsiii MHK.

12. O600111eHHBIIT METO MOMEHTOB.

13. Matpuubl BecoB. OnTuMaiibHasi MaTpuila BECOB.

14. Bb16op MeTo/1a OLIEHKH CUCTEM. TeCcTUpPOBaHHUE TUIIOTES.

15. Cuctembl OTHOBPEMEHHBIX YPaBHEHUH.

16. VYcnoBus wuckmouenus. CokpaimieHHas (opma. JluneliHble orpaHuyeHus
o01iero Buja.

17. VYcnoBus wuAeHTUPUKANNK, OTCYTCTBHS  WIASHTU(MUKAIUU, TOYHOU
UACHTU(DUKAIINYI U CBEPXUIACHTU(DUKAIIIH.

18. DddexTrBHAS OlIEHKA TAPAMETPOB COKPAIICHHON (DOPMBI.

19. Hpentuduxamuss HAa OCHOBE TPOHU3BOJIBHBIX OrPAaHUYCHHNA MEXIY
YpaBHEHUSIMU.

20. UnenTudukanus Ha OCHOBE OI'paHUYEHUN HA MAaTPUILy KOBapHUAaLIUH.

21. HenmMHENHOCTH IO YHAOTEHHBIM IIEPEMEHHBIM.

22. [IpoGnema npomnyIeHHbIX MEPEMEHHBIX

23. ®uxcupoBaHHbIe 3DPEKTHI, CTydaiitHbIe 3P HEKTHI.

24. TlpennonoxeHuss 00 ommuOKax: CTporas 3K30I€HHOCTb OOBSCHSAIOMIMX
NEePEMEHHBIX, TIOTIEPUOAHAS IK30T€HHOCTbD.

25. OueHKH ypaBHEHUS B PA3HOCTSIX.

26. Onenku manene co cydaiHpIMu 3 PexTamu.

27. Ouenku nanenei ¢ pukcupoBanHbiMu ddPexramu. Tect Xaycmana.
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28
29

30.
31.
32.
33.
34.
35.
36.
37.
38.
39.
40.

Knacrepuzauus Habnr01eHUIN.

. [IucKkpeTHbIC 3aBUCUMBIE IEPEMEHHBIE.

JInnerHas MOJeIb BEPOSITHOCTH.

[IpoOut-moness.

Jloructuueckast MoJicib.

Onenka METOJI0M MaKCUMAJILHOTO TIPABAOIIOA00US.
OHJIOTEHHOCTH B OOBSCHSIOUIUX TEPEMEHHBIX.
MHOKeCTBEHHAas JIOTUCTUYECKAsT MOJIEIIb.
YropsiioueHHbIEe JOTUCTUYECKUE U TPOOUT-MOJIEIH.
[{en3ypupoBaHHBIE PETPECCUU U HECTyYailHbIe BHIOOPKH.
ToGur-monemnu.

['eTeporeHHOCTh U YHAOTEHHOCTh B TOOUT-MOJIEIISX.
CenexTuBHas BHIOOPKA. TECTUPOBAHKUE U KOPPEKIUS CMEIICHUS CEIEKTHBHOM

BBEIOOPKH.

41.
42.
43.
44.
45.
46.
47.
48.
49.
50.
51.
52.
53.

54

Ouenka nporpamMm 1 3KCIEPUMEHTOB.

[Ipobnema nu3aiiHa SKCIIEPUMEHTOB U CaMOOTOOP.

MeTo/bpl OLIEHKH € UCIIOJIB30BaHUEM propensityscore.

MeTobl OLIEHKH C UCITOJIb30BAHUEM UHCTPYMEHTAIBHBIX IEPEMEHHBIX.
CrnaxuBaHue BpEMEHHOTO psijia.

[Iporno3upoBanue Oyylmux 3Ha4EHUN BPEMEHHOTO psiia.
Cxonpzsimue cpeanue. @unbtp Xoapuka — [Ipeckorra.

IIpocToe 3KCIOHEHIIUAIBHOE CIIIa)KUBAHUE.

JIBOMHOE SKCIIOHEHIIMAIBHOE CTIIa)KUBaHue, MeTo1 bpayHa.

Meton Xombra. MeTon Xoisibra — Bunrepca.

®unptp bakcrepa — Kunra.

[IpornozupoBanue no moaensim ARMA.

ITporuo3upoBanue no moaesiMARIMA.

. IloHsiTuga mpuumHHOCTU MmO ['pelHmkepy U OJOYHON SK30IM€HHOCTH OJIHOU

TPYIIIBI IEPEMEHHBIX OTHOCUTEIBHO APYTOM ITPyIIIbl IEPEMEHHBIX.

55

. Merononorust VAR u ee unctpymentapuii (pyHKIIMN UMITYJICHOTO OTKIUKA

U JICKOMIIO3UIIMU AUCTIEPCHI OITMOOK MPOTHO30B).

56.

CYTL 0alieCOBCKOIr0O moaxoaa, €ro OTJaIn4uc OT 4aCTOTHOI'O (KH&CCH"IGCKOI’O)

MOAX0/1a.

57.
58.
59.
60.

61

62.
63.
64.
65.
66.
67.

Ilepexox OT alipUOPHOIO pacIpeaeIeHNs K alOCTEPUOPHOMY.
CornpsiKeHHbIE paclpeeTICHuUs.

baiiecoBckue TOUEUHBIE OLICHKHU.

baiiecoBckue NOBEpUTENBHBIE HHTEPBAJIBI.

. baliecoBckas mpoBepKa rumnoTes.

baliecoBCckue BBIBOJIBI B MOJICJIM HOPMAIBHOW JINHEWMHOW PETPECCUM.
Metosl moy4eHus: BHIOOPOK U3 allOCTEPUOPHOTO pacIpeieaeHusl.
CommuinpoBanue o ['ud0cy.

AnroputMm MeTpomnonuca.

Anroputm Metpononuca — ['acTtunrca.

bariecoBckul MoaXo1 B MOJIEINSAX IMPOCTPAHCTBA COCTOSHUM.
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68.
69.
70.
71.
72.
73.

OunbTp Kanmana.

KoncTpyknus anropurma.

@unbTpanys U CriakKuBaHUE.

CTpyKTypHBIE MOJEIIN BPEMEHHBIX PANIOB.

baitecoBckue VAR.

Mopnenu BpEMEHHBIX PALOB C YCIOBHOW ME€TEPOCKENACTUYHOCTBIO; MOTHUBALIHS

K UX HUCIIOJIb30BAHHIO.

74.
75.
76.
77.
78.
79.
80.
1.
82.
83.

Mopaens ARCH, ee HegocTaTKu.

TectupoBanue Ha ARCH-3¢ddexr.

Moxenun AR/ARCH.

CraHgapTU30BaHHbBIE OCTATKH.

O606mennas ARCHmoznens (GARCH), ee mpenmyiiiecTBa U HEJJOCTATKH.
TectupoBanue Ha GARCH s dexr.

Monenu AR/GARCH.

Mopens IGARCH.

Mogenu ¢ a¢gdexrom peiuara: EGARCH, TARCH.

KpuBas BIHsIHUS HOBOCTEM.

84. IIpoBepka runore3bl 00 OTCYTCTBUU ACUMMETPHUH BIUSHUSA TUIOXUX U XOPOIIHUX
HOBOCTEH.

85.

Kommnonentnass GARCH.

86 Moneinr GARCH-in-Mean.

87.

Muoromepnsie monenu GARCH.

HpI/IMepHLle BapHUHAHTBbI IK3aMCHAIIUOHHBIX OMJIETOB:

1. DK30T€HHOCTh OOBACHAIOIMIUX MepeMeHHBIX. CTporas SK30r¢HHOCTb.
2. TectupoBanue Ha ARCH-a¢dexkr.
3. nist KaXK10T0 M3 TPEX YPaBHEHUH BBISICHUTD, BHITIOTHSFOTCS JIU TIOPSIIKOBBIC U PAHTOBBIC

yCIOBUS UACHTU(PUIIUPYEMOCTH [5]:

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

nepemMeHHbie), a O; U S; - IPOU3BOMUTEILHOCT TPY/Ia U KOJINYECTBO 320aCTOBOK (IK30TCHHBIC
MIEPEMEHHBIE).

[ToBTOPUTH POBEPKY MPH AOMOIHUTEIBHBIX OrpanndeHusx: ¥37 =0 ; 730 =1; 730 =133

3K3AMEHAIIMOHHBIN BUJIET Ne 1

N0 JMCHHUIIHHE «JKOHOMETPHKA (IPOJABUHYTHIN YPOBEHb)»

P+ oWy + 19y +r13b-1 = &y
Bo1 By AWy + B3Ny + 7208, +yoaWi1 = €34
B3oWi + Ny + 1308, +y33B1 +y3aWi_) = &3
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1. UHCcTpyMeHTaIbHbIE TepeMeHHbIe. TpeOoBaHNs K MHCTPYMEHTAIbHBIM I1€PEMEHHBIM.

2. Muoromepnsie Moaenu GARCH.
3. PaccmotpeTrs Monenb OMHApPHOTO BBIOOpA P(yt =1)=F (a+ﬂdt), rae d - QuKTHBHASA

nepeMeHHas (mpuHuMaromas 3HadeHus 0 u 1). Pesynbratel 120 HabmogeHuit peaCTaBICHbI B

BHJIe TaOwII [5]:

OrneHuTh MapaMeTpel o, , ucmoiws3ys: logit-momens; probit-momens. B mByx cimywasx

npoBeputh runoresy H, : f =0 u cpaBHUTH BHIBOJIBI.

3K3AMEHAIIMOHHBINA BUJIET Ne 2
N0 JMCHHUIIHHE «JKOHOMETPHKA (IPOJABUHYTHIN YPOBEHb)»

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

IIIkana oleHUBAHUA Pe3yJIbTATOB IIPOMEKYTOYHOM aTTeCTAMHU (IK3aMEH)

®opmynupoBKka TpeOOBaHUMN K CTEIEHH OCBOCHUS JTUCIUILINHBI

OneHka «HEyAOBIETBOPUTEIIBHO» BBICTABIIAETCA CTYJEHTY, KOTOPBIH HE 3HAET
3HAYUTENIbHON 4YacTW MPOTrpaMMHOIO MaTepuala, JOMYCKAaeT CyLIECTBEHHbIE
OLIMOKH, HEYBEPEHHO, ¢ OOJBIINMH 3aTPYJHEHUSMH BBIIIOJIHSACT MMPAKTUYECKUE
pabotel. Kak mpaBuiio, olleHKa «HEYJOBJIETBOPUTEIBHO» CTABUTCS CTYICHTaM,
KOTOpbIE HE MOTYT MPOAOJDKUTH 0OydeHHe Oe3 AOMOJHHUTENbHBIX 3aHATHH IO
COOTBETCTBYIOIIECH JUCIHILTHUHE.

VY4eOHble JOCTHKEHUS B CEMECTPOBBIM IMEPUOA M PE3yibTaThl pPyOEKHOTO
KOHTpPOJISI J€MOHCTPUPOBAIM HHU3KYIO CTENEHb OBJIAJIEHUS IPOTrPaMMHBIM
MaTepUaJIOM.

OneHka «ynoBIETBOPUTENBHOY BBICTABISETCS CTYEHTY, €CIM OH UMEET 3HAHUS
TOJIBKO OCHOBHOTO Marepuana, HO HE YCBOWJI €ro JeTalei, I0mycKaer
HETOYHOCTH, HEIOCTAaTOYHO MpaBuUiIbHble  (OPMYJIHUPOBKH, HAPYIIECHUS
JIOTUYECKOW MOCIEAOBATEIbHOCTA B H3JIOKEHUU TMPOTPAMMHOIO MaTepHaa,
UCHBITHIBACT 3aTPyAHEHUS [IPU BBIIIOJIHEHUH MPAKTUYECKUX PadoT.

Y4eOHble TOCTHXKEHHS B CEMECTPOBBIM MEPHOA U Pe3yibTaThl PyOeKHOTO
KOHTpPOJISI J€MOHCTPUPYIOT JOCTATOYHYIO (yAOBJIETBOPUTENbHYIO) CTENEHb
OBJIAJICHUS] IPOTPAMMHBIM MaTEPHATIOM.

OrneHka «XOpOLIO» BBICTABISIETCS CTYIEHTY, €CIM OH TBEPJO 3HAET Marepual,
rPaMOTHO M IO CYLIECTBY H3Jaraer €ro, He [JOMyCKas CYIIECTBEHHBIX
HETOYHOCTEH B OTBETE Ha BOIPOC, MPABUIBLHO NPUMEHSET TEOPETUYECKUE
MOJIOKEHUST TPHU PEIICHHH MPaKTUYECKHX BOMPOCOB M 3ajiay, BIAJEET
HEO0OXOUMBIMU HAaBbIKAMU U MIPUEMAMH UX BBITIOJTHEHHUS.

VY4eOHbIE TOCTUXKEHHS B CEMECTPOBBIM MEPHOA U Pe3yibTaThl pPyOeKHOTO
KOHTpPOJISI JEMOHCTPUPYIOT XOpPOIIYI0 CTENeHb OBJIAJEHUS TMPOTrPaMMHBIM
MaTepUaIoM.

O0603HaueHUS
Iudp. | Onenxka
2 Heyn.
3 VYnosi.
4 Xop
5 Ot

OHGHK& «(OTJIMIHO» BBICTABJIIACTCA CTYJACHTY, €CJIM OH I‘J'IY6OKO 1 IMPOYHO YCBOMJI
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MPOrpaMMHBIM  MaTepuall, UCYEpIbIBAIOIIE, MOCIEA0BAaTEIbHO, UYETKO U
JIOTUYECKH CTPOMHO M3JIaraeT e€ro Ha K3aMeHE, YMEET TECHO YBSI3bIBaTh TEOPHUIO
C MPaKTUKOM, CBOOOIHO CIIpaBIsIeTCs € 3a/1a4aMy, BOIIPOCAMHU U APYTUMU BUJIaMU
MPUMEHEHHUS 3HAHWM, TPUYEM HE 3aTPYIHSETCS C OTBETOM IPHU BUIOM3MEHEHUU
3aJlaHul, HCIOJIb3YyeT B OTBET€ MaTrepuall MOHOTpadUYecKo JIUTEepaTyphl,
MPABUJILHO OOOCHOBBIBAET MPUHSITOE PELICHHE.

VYyeOHble OOCTHKEHHS B CEMECTPOBBIM MEpHOA U pe3yibTaTbl pPyOexKHOTro
KOHTPOJIA JIEMOHCTPUPYIOT BBICOKYIO CTENEHb OBJAJACHUS MPOrpaMMHBIM
MaTepUaJIOM.

4.4. MeToau4ecKkue MaTepHaJIbl
[ITxaypl OLIEHUBAHUS PE3YJIBTATOB TEKYLLETO KOHTPOJIIA

[ITxasa oueHMBaHus pe3yabTaTOB YCTHBIX OTBETOB HA CEMUHAPCKUX 3aHATHUAX

O6o3HaueHus .
®dopmynupoBKa TpeOOBAHUN K CTETICHH OCBOCHHUS TUCITUTUIAHBI
udp. | Onenka
2 Heyn. | CTyneHT moka3biBaeT HEJIOCTATOYHBIC 3HAHUS MPOTPAMMHOTO MarepHaia, He

CIOCOOEH apryMEHTHPOBAHO W TOCJENOBATENbHO €ro H3JIararh, JOIMYyCKaeTCs
rpyObie OIMOKY B OTBETaX, HEMPABUIHHO OTBEYAET HA MOCTABJICHHBINA BOIIPOC HITH
3aTPYIHSETCS] C OTBETOM

3 VYaoen. | CTyaeHT MOKa3blBaeT JOCTATOYHBIE, HO HE TNyOOKHWE 3HAHHUS MPOTPAMMHOIO
MaTepuana; TpH OTBETE HE JOMYCKAaeT IpyOBIX OMIMOOK WM TPOTHBOPEUHIA,
OHAKO B (OPMYJIMPOBAHUU OTBETa OTCYTCTBYET JIOJDKHAS CBSI3b MEXIY
aHAJIM30M, apryMEHTAIue W BhIBOAaMH. JIJis MOTy4YeHHUsS MPaBWIBHOTO OTBETa
TPeOYIOTCSl YTOUHSIOIINE BOITPOCHI

4 Xop. | CrymeHT mokasbiBaeT TIyOOKHWE 3HAHWS MaTepHalia, TPaMOTHO €ro HW3Jiaraer,
JOCTAaTOYHO TOJHO OTBEUACT Ha TOCTABJICHHBIH BONPOC W JOMOJHHUTEIHHBIC
BOTIPOCHI, YMeJI0 (OpMYJIUPYET BBIBOJBL. B TO ke Bpems MpHU OTBETE OIMyCKaeT
HECYIICCTBEHHBIE MOTPEITHOCTH

5 Otn. | CTyaeHT MoKa3bIBaeT MOJIHBIC M TIIyOOKHE 3HAHUS MPOrPaMMHOTO MaTepHuaa,
JOTHYHO W apryMEHTHPOBAHO OTBEYAET HA TOCTABJICHHBIA BOMPOC, a TaKXKe
JIOTIOJTHUTEIFHBIC BOIPOCKHI, TOKA3bIBACT BBICOKUN YPOBEHb TEOPETUUCCKUX
3HaHU.

[[Ixama oueHWBAaHUS PE3YJbTATOB NPAKTUYECKUX 3aJaHUM HA NPAKTUYECKUX
3aHATUIX

O0o3HaueHUA .
®dopmyMpoBKa TPeOOBAHUN K CTETICHH OCBOCHHS JTUCITUTUIAHBI
udp. | Onenxka
2 Heyn. | CTyneHT HepaBWIIBHO pelIaeT MPaKTUYECKYIO 3a7aqy, He JIelaeT BEIBOJIOB TIO €€

pe3ynbTrataM, HE MOMKET OOBSCHUTh TEXHOJIOTMIO €€ PpEeLIeHUs, IOKa3bIBaeT
MOJIHOE HE3HAHHWE TEOPETHUYECKUX ACIEKTOB, HA JAOMOJIHUTENIbHbBIC, YTOUHSIONINE
BOIIPOCHI HE OTBEYAET.

3 VYaoen. | CTygeHT [AOMyCKaeT HECKOJBKO HE3HAUYUTEIbHBIX OIMMOOK B  pEIICHUH
MPaKTUYECKOW 3a/layu, JeJaeT HEMOJHbIE BBIBOJABI IO €€ pe3yjbTaTaMm JInOo
HEJIOCTATOYHO apIYMEHTHPYET CBOE PEIICHHUE; OTBEUAET Ha BOIPOC O TEXHOJIOTUHU
€e pelleHus, HO TMpH OTBETe JOMyCKaeT HETOYHOCTH, 4YTO Tpedyer
JIOTIOJTHUTEIBHBIX BOITPOCOB.

4 Xop. | Cry#eHT JOTMYHO W TMPaBWIBHO pelIaeT MPaKTHYECKylo 3ajady, JeslaeT
TPaMOTHBIE BBIBOJIBI MO €€ pe3yJibTaTaM, OTBEYAET Ha BOIMPOC O TEXHOJIOTHU €€
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peleHysl, T0CTaTOYHO apryMEHTHPYET CBOE pEIlIEHHE, HO IIPU OTBETE JOIyCKaeT
MOTPEIIHOCTH.

5 Otn. | CTygeHT JOrMYHO W NPaBUIBHO pELIaeT MPaKTUYECKylo 3ajady, JAejaer
IPaMOTHBIE BBIBOJIBI 10 €€ pe3yJIbTaTaM, II0JIHO OTBEYAET Ha BOIIPOC O TEXHOJIOTHU
ee peleHus], ToApOOHO apryMEHTHPYET CBO€ MHEHHE CO CChUIKAMH Ha HOPMY
3aKOHA, IOKAa3bIBAET XOpOIlIee 3HAHUE TEOPETUUECKUX ACIIEKTOB.

[ITxaya oueHMBaHUs PEe3yIbTaTOB TECTA HA MPAKTUYECKUX 3aHATHUAX

O06o03HaYCHUS .
®dopmynupoBKa TpeOOBAHUN K CTETICHH OCBOCHHS TUCITUTUIAHBI
Hudp. | Onenka
2 Heyn. | Menee 50% npaBUIbHBIX OTBETOB
3 YaoBn. | bonee 50%, Ho He 6onee 65% MpaBUIBHBIX OTBETOB
4 Xop. | bonee 65%, Ho He 6oee 80% MpaBUITHHBIX OTBETOB
5 Otn. | bonee 80% npaBUIbHBIX OTBETOB

5. METOJMYECKUE YKA3ZAHUS JJIS1 OBYUAIOLIIUXCS MO
OCBOEHUIO JIUCLUATIIMHBI

OcBoenne gucuumuinabl  b1.0.03«OkoHOMeTprKa (TIPOJABUHYTHIM YPOBEHB)»
IpeanoiaraeT Kak ayIuTOPHYI0, TaK U CAMOCTOSITEIbHYIO pa0OTy CTYAEHTOB.

AynuTtopHasi paboTa NpoBOAUTCS B POpME JEKIIMOHHBIX U TPAKTUUECKUX 3aHSTHM.
[ToaroToBka K 3aHATUSM JOJDKHA HOCUTh CUCTEMATHYECKUN XapakTep. ITO MO3BOJUT
oOyyaroriemMycsi B IOJJHOM 00beMe BBITIOJHUTh BCE TPEOOBAHUS IIPETOJaBaTesIsl.

CamocrositenbHas pabota siBisieTcss 00s3aTeNbHBIM KOMIIOHEHTOM IIpoliecca
MOJATOTOBKM OakalaBpoB, OHa (OPMUPYET CaMOCTOSITEIHHOCTh, TO3HABATEIbHYIO
aKTUBHOCTb, BEIPA0ATHIBAET IPAKTUIECKHE HABBIKM PA0OTHI C HAYYHOU JIUTEPaTypOil.

OO6mmit 00beM ayTUTOPHON M CAaMOCTOSITEILHON paboThl ompeesieTcs: yueOHo-
TEMATUYECKUM IIaHOM. V3ydeHue qUCHUIUIUHBI 3aBEPIIAETCS SK3aMEHOM.

VYcmenHoe w3ydeHWE IUCIUIUTHHBI TPeOyeT TOCEIIEeHUs JEKIWA, aKTHBHOU
paboThl HA MPAKTUYECKUX 3aHATHUSIX, BBINOTHEHUS YUEOHBIX 3aJlaHUIl MpernojiaBaTens,
O03HAKOMJIEHUS C OCHOBHOMW M JIOTIOJIHUTEIBHOU JINTEPATYPOU.

5.1. Meroanueckue ykKazaHusi sl OOy4YamwIIMXCHd MO0 MNOATOTOBKE K
JEeKINOHHLIM 3aHATHAM

3aHsATHS JICKIIMOHHOTO BHJA JAlOT CUCTEMAaTU3WPOBAHHbIC 3HAHHUS O Haubolee
CJIOXKHBIX U aKTyaJbHBIX ITpoOIeMax u3ydyaeMon AUCIUILUIMHBI.

OcymiectBiisisi y4eOHbIE ACHCTBUSL Ha JICKIMOHHBIX 3aHATHUSIX, OOydYaroniuecs
JOJKHBl BHUMATEJIBbHO BOCIPUHHUMATh Marepuall, NOATOTOBJIEHHBIM MpPENnoaaBaTeIeM,
MBICIIUTD, JOOWBATHCS MIOHUMAHUSI M3y4aeMOro MpeMeTa, aKKypaTHO BECTH KOHCIIEKT. B
ClTy4ae HEeJJOTIOHUMAaHMsI KaKOM-TH0O0 YacTH MpeMeTa CIeIyeT B YCTAaHOBICHHOM TOPSIKE
3a/aTh BOTPOC MpemnojaBarento. B mporecce paboOThl HA JIEKIUH HEOOXOAMMO TaKXKe
BBITIOJTHAITh B KOHCIIEKTaX MOJIEIN M3y4aeMOoro npeamera (PUCYHKU, CXEMBbI, YUePTEXKU U
T.J.), KOTOpPBIE UCIIOIb3YET MPENOJaBATEb.
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CamocTosiTenbHass MOATOTOBKA OOYYAIOUIUMXCS K 3aHSATUSAM JIEKIIMOHHOTO BHUJA
BKJIOUYAET B CEOsI:

— J0pabOTKy KOHCHEKTA JICKIIUU, KOTOPYIO JKEJIaTeIbHO OCYIIECTBIIATH B TOT K€
JIeHb, TIOKa MaTepua eIle JErko BOCIPOM3BOAUM B mamatv. HeoOxoaumo mpoyuTath
3amucu, pacinpoBaTh COKpPAIICHUS, 10PA00TaTh CXEMbI, PUCYHKH, TAOJIHIIbI;

— TMOBTOPEHHE M3YYEHHOIO0 Ha TMpeAblaylleM 3aHsATuu Marepuana. [lpu
3aTpyAHEHUSIX B BOCHPHUATUM MaTepHalia CIeAyeT OOpaTUTbCcsl K OCHOBHBIM
JUTEpaTypHbIM UCTOUHUKaM. Eciau pazoOparbcsi B Marepuaie He YJIaioch, TO CIEIYET
0o0paTUThCA K MPEnojaBaTeNi0 Ha 3aHATUAX WIM MO TpaQuKy ero WHAUBUIYAJTbHBIX
KOHCYJIbTaLINH.

5.2. Meroauueckue YyKa3aHUfl UIsi OO0y4YalOUIUMXCA MO MOArOTOBKE K
NMPAKTHYECKUM 3aHATUIM

[IpakTHueckue 3aHATHS 3aBEPIIAIOT M3y4YeHHE HanlOoyiee BAXKHBIX TEM y4eOHOI
JUCHUAIUIAHBL. OHHU CTy’KaT U1 3aKPEIUIEHUS U3YUYEHHOTO MaTepHUalla, pa3BUTUS YMEHHAN
¥ HAaBBIKOB MOATOTOBKHU JOKJIAJOB U 3CCE, MPUOOPETEHUS OMBITA YCTHBIX ITyOJIUYHBIX
BBICTYIUIEHUW, BEIEHUS JUCKYCCUM, apryMEHTAalUM W 3allUThl BBIIBUIAEMBIX
IIOJIOKEHHM, a TaKKe i1 KOHTPOJS NPENOJaBaTEIEM CTENEHH IMOArOTOBICHHOCTH
CTYAECHTOB 110 U3y4aeMOMN JUCLHUILINHE.

IIpu MoAroToBKE K MPAaKTUYECKOMY 3aHATHIO 00y4aroIIeMyCsl HEOOX0AUMO:

— 10 OYEpEeNHOIr0 MPAKTHYECKOTO 3aHATHUSA IO KOHCIEKTY JIEKIUH W
PEKOMEH/IOBaHHBIM  JIMTEPATYpHbIM  HCTOYHHKAM IpoOpadOTaTh  TEOPETUUYECKUM
MaTepuall, COOTBETCTBYIOIIUN TEME 3aHATHUS;

- B Ha4aJIe 3aHATHUA 3a7aTh IPENOAABATEIIO BOIPOCHI 10 MATEPUAITY, BBI3BABLIEMY
3aTpyJHEHHs] B €ro INOHMMAaHUM M OCBOCHHM IIPY PELICHMM 3a4ad, 3aJaHHBIX I
CaMOCTOSITEJIBHOTO PEIICHHUS;

- B XOJI€ CEMHUHApA J1aBaTh KOHKPETHBIE, YETKMUE OTBETHI 10 CYIIECTBY BOIIPOCOB;

- Ha MPAKTUYECKOM 3aHATHHM JOBOJMTH KaXAYH0 3a7ady J0 OKOHYATEIbHOTO
pelieHus, JEeMOHCTPUPOBATH IMOHMMAHUWE MPOBEJCHHBIX pAcyYETOB (AHAIU3O0B,
CUTYyallHil), B clIy4yae 3aTpyAHEHHU 00palaThes K NpernoaaBaTeto.

CryneHTaMm, IpONyCTUBIIUM IPAKTUYECKOE 3aHATHE, TUOO0 HE MOATOTOBUBIIUMCS
K HEMY, PEKOMEHYETCS HE M03KE YEM B 2-HEJENBbHBIN CPOK SBUTHCS HA KOHCYJIBTALMIO
K IIPENOJaBATEN0 U OTYUTATHCS 110 TEME 3aHATHS.

5.3. MeToanyeckue yKa3aHUsl MO0 OPraHU3aIMU CAMOCTOATEILHOUM PadoThI
o0y4yarommxcsi

OCHOBHOHM LIEIBbI0 CAMOCTOATEIBHOW pabOThl CTYJIEHTOB SIBISETCS YIIydIlIEHUE
npo(heCCHOHATFHON MOATOTOBKH OOYy4YaloIIUXCsl, HAMpaBiIeHHOE Ha (HOpMHUpPOBaAHHE
JCHCTBEHHON CHCTEMbI (PYHIAMEHTAJIBHBIX M MPO(PECCHOHANBHBIX 3HAHUNA, YMEHUU U
HaBBIKOB, KOTOPHIE OHM MOTJM OBl CBOOOAHO W CaMOCTOSITEIbHO NPUMEHATH B
IIPAKTUYECKOM AEATEIbHOCTH.

CamocrosiTenbHass paboTa CTYAEHTOB IO JAMCHUIUIMHE «ODKOHOMETpPHUKA
(IpOIBUHYTHIA YPOBEHB)» CIOCOOCTBYET 0OoJiee TIyOOKOMY YCBOEHUIO H3y4aeMOIO
Kypca 1 POBOAMUTCS B CIEIYIOUIUX BUAAX:
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— TOJATOTOBKA K 3aHATHUSM B COOTBETCTBHUM C 3aJJaHMSIMU Ha CaMOCTOSITEIBHYIO
paboTy ¢ KCMONb30BAHUEM KOHCIEKTa JIEKIHI, MaTepUaioB MPAKTUYECKUX 3aHATUN U
IIPUBE/ICHHBIX HUKE HCTOYHUKOB JIUTEPATYPHI;

— BBIIIOJIHEHUE IIPAKTUKO-OPUEHTUPOBAHHBIX 3aJaHUM;

— IOATOTOBKA K ITPOMEXKYTOYHON aTTECTALUH.

[Ipuctymass K M3y4EHHIO TOM WJIM WHOM TEMBI, BBIACISIEMOM IO INPEIMETHO-
CHUCTEeMATU3UPOBAHHOMY MPHUHIIHUITY, HEOOXOIUMO MO OTJCIBHOCTH U MOCIIEI0BATEIHHO
paccCMOTpETh KaXAYyH W3 4acTed, U3 KOTOPBIX COCTOMT TeMa. IIpu m3yuenmm kypca,
oOyyarouiecss JOJKHBI ~ YMETh  IOJIb30BaThCS  HAYyYHOM  JIUTEpaTypod  JUis
CaMOCTOSITENIbHOW MOJATOTOBKHU K 3aHATHUSIM.

B xone camocrositensHON pabOThI CTYJEHT MOXKET:

— OCBOMUTb TEOPETHMYECKUI MaTepuai 10 U3y4aeMOW AUCLUIUIMHE (OTIEIbHBIE
TEMBI, BOIIPOCHI TEM, OTJIE€IbHBIE ITOJIOKEHUS U T.1.);

— 3aKpenuTh 3HAHUS TEOPETUYECKOTr0 Marepuaia, HCIOJIb3ysl HEOOXOAMMBIi
UHCTPYMEHTApUH, NPAKTUYECKUM NyTEeM (pEIICHHE TPAKTUKO-OPHEHTUPOBAHHBIX 3a/1a4,
HaAIlMCaHUE TECTOB JIJIs1 CAMOIIPOBEPKH );

— IPUMEHUTH IIOJYyYEHHBIC 3HAHUA M NPAKTUYECKUE HABBIKA JUI aHajau3a
CUTYAaIlMM U BbIPAOOTKU MPABUIHLHOTO pEIIeHus (IMOArOTOBKA K TPYNIIOBOM JUCKYCCHUH,
y4acTHE B JIEJIOBOM UrPEe, YCTHBIM U MUCbMEHHBIA aHATN3 KOHKPETHON CUTYAIINH);

— UCHOJb30BaTh MOJYYCHHbIE 3HAHUS U yYMEHHUS id  (HOPMUPOBAHMS
COOCTBEHHOM MO3UIUHU, TEOPUHU, MOJIENIH (TOATOTOBKA JOKJIA0B, HATUCAHHUE ICCE).

MopenupoBaHue caMOCTOATEIbHONU PabOThl 00yUarOITUXCSI:

1. IToBTOpEHME TPONAEHHOTO TEOPETUYECKOIO MATEPHAIIA.

2. YCTaHOBJICHHE ITIaBHBIX BOIIPOCOB TEMBI.

3. Onpezenenue TIyOMHBI U COJIEPKaHUS 3HAHUM 110 TEME, COCTAaBIIEHUE TE3UCOB
10 TEME.

4. YnpaxHeHus, BBIIIOJHEHNUE PAKTUKO-OPUEHTUPOBAHHBIX 3aIaHUM.

5. AHanu3 BBINIOJIHSAEMON JIEATEIIBHOCTH U €€ CAMOOIIEHKA.

6. [IpuoOpeTeHre yMEHHI 1 HAaBBIKOB.

7. CocTaBi€HHE BOMPOCOB 10 COAECPIKAHUIO JIEKIUU.

5.4. MeTonnyeckue yKa3aHus M0 MOATOTOBKE 00y4AOIIUXCS K IK3aMeHY

ITongroroBka K 5K3aMEHy OCYILECTBIISIETCA CTYIAEHTOM CaMOCTOATENIBHO C
VCIIOJIb30BaHUEM IIEPEYHS BOIIPOCOB K DK3aMEHY, KOHCIIEKTa JIEKIUHU 110 JUCLUIUIMHE U
PEKOMEHJOBAHHBIX JINTEPATYPHBIX HCTOYHUKOB.

B nepuon mnoAroToBKM K 3K3aMEHY CTYAEHTHl BHOBb OOpalarTcs K
npoiiiIcHHOMY y4yeOHOMYy Marepuany. lIpy 3TOM OHM HE TOJBKO YKPEIUISIOT
IIOJIyYEHHBIE 3HAHMS, HO U NIOIy4arOT HOBBIE.

[ToaroroBka cTyA€HTa K SK3aMEHY BKJIFOYAET B ce0s JBa HTara:

® CaMOCTOsITeNIbHas padoTa B TEUEHHUE CEMECTPa;

® HENOCPEICTBEHHAs NOATOTOBKA B JHU, PEAIIECTBYIOLIME dK3aAMEHY 10 TEMaM
Kypca.

OCHOBHBIM HCTOYHMKOM IOATOTOBKH K 3K3aMEHY SIBJISETCS KOHCIEKT JIEKIIHH,
rae ydeOHbI Marepuan JaeTcss B CHCTEMaTU3MPOBAHHOM BHJIE, KIIOYEBHICETO
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MOJIOKECHUS  JICTAIM3UPYIOTCSA, TOJIKPEIUISIOTCS COBPEMEHHBIMH  (akTaMu |
nHpopmareit, KOTOpble B CHJIy HOBHU3HBI HE BOIIUTH B OMYyOJMKOBAaHHBEIE IMEYATHHIC
WUCTOYHUKH.

B xo1€e moATOTOBKHM K 9K3aMEHY CTyJAeHTaM HeOOXO0AMMO oOpaiiarh BHUMaHUE
HE TOJIbKO Ha ypOBEHb 3allOMHHAHUs, HO W Ha CTENCHb MOHWMAHUS H3JIaraeMbIX
npooIeM.

6. YUEBHASA JIMTEPATYPA U PECYPCbBI UTHOOPMAIIMOHHO-
TEJEKOMMYHUKAIIMOHHOMN CETU «<AHTEPHET», BKJTIOUAS
NEPEYEHDb YYEBHO-METOAUYECKOI'O OGECIIEYUEHUA JJIs
CAMOCTOSTEJBHON PABOTHI OBYYAIOIIUXCS IO JUCIHUIIJINHE
MOAYJIO)

6.1. OcHoBHas JuTEpaTypa

1. Konun K. Mukposkonomerpuka. Kuura 1 [D11eKTpoHHBIN pecypc] : METOIbI U
ux npumenenus / D. Kamepon Konun, [IpaBun Tpusenu K. ; mep. C. ABaunsu [u ap.]. —
DJIEKTPOH. TEKCTOBbIE TaHHble. — M. : [leno, 2015. — 551 ¢. — 978-5-7749-0955-1. —
Pexum ngocryna: http://www.iprbookshop.ru/77351.html

2. Komun K. Mukposkonomerpuka. Kaura 2 [DneKTpOHHBIA pecypc| : METOIBI U
ux npumenenus / . Kamepon Komun, [IpaBun Tpusenu K. ; nep. C. ABansiu [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, V.I'. Oxonomerpuueckuit ananus. Ku. 1/ V. I'pun ; nep. ¢ anru. ; nox
Hayu. pen. C.C. CunensnukoBa, M.IO. TypynueBoil. — Mocksa : U3aaTensckuil oM
«Jlemo» PAHXul'C, 2016. — 760 c. - (Axkagemudeckuii yueOHHK). - ISBN 978-5-7749-
1157-8. - Pexxum nmoctyna: https://new.znanium.com/catalog/product/1043304

4. I'pun, Y.I'. Dxonomerpuueckuii ananu3. Ku. 2 / V. I'pun ; mep. ¢ anri. ; nox
Hayd. pen. C.C. CunensnukoBa, M.IO. TypynueBoit. — Mocksa : U3aaTensckuil jom
«deno» PAHXuI'C, 2016. — 752 c. - (Akagemudeckuii yueOHuk). - ISBN 978-5-7749-
1158-5. - Pexxum nocryna: https://new.znanium.com/catalog/product/1043306

6.2. lonosiHUTEILHAS JIUTEPATYpPa

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

2. Kennean, II. IlyreBogutens mo skoHometpuke. Ku. 1. / I1. Kennequ ; mep. ¢
aHri. ; nox Hayd. pea. B.I1. Hocko. — Mocksa : U3gatensckuii oM «/deno» PAHXul'C,
2016. - 528 C. - (AxkageMu4ecKui y4eOHUK).
https://new.znanium.com/catalog/product/1043270

3. Kennenu, I1. IlyreBoaurens no skonomerpuke. Ku. 2 / I1. Kennean ; mep. ¢
anri.; noa Hayd. pea. B.I1. Hocko. — Mocksa : M3gatensckuil nom «/lemno» PAHXul'C,
2016. — 512 C. - (AxkageMu4ecKui YYEOHUK).
https://new.znanium.com/catalog/product/1043268
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6.5.

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

6.3. YueOHO-MeTOAMYECKOE 0O0eceYeHHe CAaMOCTOSITe/IbHOI padoThl

He nmpexycmoTtpeHo.

6.4. HopmaTuBHBIEC IPaBOBbIEC JOKYMEHTbI

He npenycmoTtpeHo.

HNuTepHeT-pecypcebl

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

2. minfin.ru — MunuctepctBo punanco Poccun

3. www.gks.ru — ['ockomcTat Poccun

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

5. www.worldbank.org — BcemupHsblit 6ank

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

7. https://www.hse.ru/info — 'ocygapcTBeHHbBIN yHUBEpCUTET — Briciias mkona
skoHoMmuKkHu (Poccus)

8. www.beafnd.org - bropo skoHoMuueckoro ananuza (Poccus)

9. http://www.libertarium.ru/library - bubnmoreka MmatepuanoB 1o
HIKOHOMHUYECKON TeMaTHKe

10. www.ecfor.ru PAH MHCTUTYT HapOTHOX O35 HCTBEHHOT'O TPOTHO3UPOBAHUSI.

11. http://www.economicsnetwork.ac.uk/links/data_free - Ha aTom caiite
UMeeTCsl OOJIBIIIOE KOJMYECTBO CCHIJIOK HA PA3IMYHbBIC CANThI, COIEPKAIIIHEC B
CBOOOJTHOM JIOCTYTIE IaHHBIE YKOHOMHYECKON CTATUCTUKH.

12. http://www.census.gov/ipc/www/idb - MexayHapoaHas 6a3a qaHHBIX bropo
nepenucu Hacenenus CIIA / U.S. CensusBureau -InternationalDataBase (IDB).

13. http://www.econ.kuleuven.be/gme/data.htm - CtatucTrueckue naHHbIE,
UCIoIb30BaHHbIe B KHUTE: BepOuk M. (2008). [TyTeBoauTe s 10 COBPEMEHHOM
skoHOMeTpuke. M., Hayunas kuura.

14. http://economist.mrsu.ru/info/kaf statistic/poleznie_ssilki.html - ITosne3nsie
CCBUIKHM Ha CAlThI, HA KOTOPBIX MPUKIATHON YKOHOMHUCT MOKET HAWTH JaHHbBIC JUIsI
HUCCIIEIOBaHUM.

15. http://www.feweb.vu.nl/econometriclinks/slinks/ - Ha aTom caiite umeercs
00JIBIII0E KOJMYECTBO CCHUIOK HA PA3IMYHBIE HHTEPHET-PECYPCHI, TOCBAIICHHBIC
U3YYCHUIO, pPa3paboTKe U MPUMEHEHUIO SKOHOMETPUIECKUX METOIOB.

6.6. Inble MCTOYHUKHU

1. Hocko, B.I1. Oxonomerpuka. Ku. 2. Y. 3, 4 [DneKkTpoHHBII pecypc] : yueOHUK
/ B.IL. Hocko. — Dnektpon. nan. — Mocksa: M3natensckuit qom "Jlemo" PAHXul'C,
2011.— 576 c.

2. Kozhan R. Financial Econometrics with Eviews.

3. Gusti Ngurah Agung. Time Series Data Analisis Using Eviews.
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4. Marnyc, 4. P., Karbies, I1. K., Tlepecenkuii, A. A. DkoHOMETpHKA.
Havanensriii kypc: yueonuk: rpudg MO / 5. P. Marnyc, I1. K. Katpimes, A. A.
[Tepeceukuii. - 8-e uza. - M.: Jleno, 2007.- 504 c. - ISBN 978-5-7749-0473-0: 231-00.

5. Bep6uk M. (2008). ITyreBoauTens 10 COBPEMEHHOM 3KOHOMETpUKeE. M.,
Hayunas knura.

6. [bJI-1] ba3za ganubix « O1ieHKM COBOKYTITHOUM (haKTOPHOM MPOU3BOIUTEIIBHOCTH
poccuiickux ¢pupm oOpabdaThIBalOIIel MPOMBIIIIEHHOCTH ¢ HH(OpMAaIUEl 1o
reorpagpuuecKoil JIOKaIu3arum)

7. [BA-2] baza nanubiXx « MHAEKCH COBMECTHOM JTOKAJIM3ALMU ISl TTap OTpaciieu
o0OpabaThIBaroIIe MPOMBIIIEHHOCTH Poccumy.

7. MATEPUAJIBHO-TEXHUYECKAS BA3A, THOPOPMAILIMOHHBIE
TEXHOJIOI'MH, IPOI'PAMMHOE OBECIIEYHEHUE
N UTHOOPMAILIMOHHBIE CITIPABOYHBIE CUCTEMBI

Jlist  mpoBeneHWs 3aHATAW 10 JUCIUIUIMHE HEOOXOIWMO MaTepHaTbHO-
TEXHUYECKOE 00eCIIeUeHUE YUSOHBIX ayIUTOPHH (HATISAHBIMA MaTepraIaMu, SKPaHOM,
MyJIbTUMEIUUHBIM MpoekTopoM ¢ HoyTOykamu (IIK) nns mpesentanuu ydeOHOTO
MaTepualia, BEIXOJOM B ceThb MHTepHeT, mporpaMMHbIMH npoaykramu MicrosoftOffice
(Excel, Word, PowerPoint)) B 3aBHCUMOCTH OT THUIIa 3aHATHUN: CEMHHAPCKOTO U
JICKIIMOHHOTO THUIOB, TPYIMIOBBIX M WHIWBUIYAIbHBIX KOHCYJIbTALUNA, TEKYIIETO
KOHTPOJISL ¥ IPOMEKYTOYHOM aTTeCTaIIUN.

JI71st caMOoCTOSITENhHOM paboThl 00YUYaAIOIIUMCS HEOOXOAUM JIOCTYT B YUTAIbHbBIC
3aIbl  OMOJMOTEKW W/MIIM TIOMEIIEHHWEe, OCHAIICHHOE KOMITBIOTEPHOM TEXHUKOU C
BO3MOXKHOCTBIO TOAKIIOYEHUS K ceTu «VHTepHeT», HOoCTynm B DIEKTPOHHYIO
nH(pOpMaITMOHHO-00pa3oBaTenbHyI0 cpeay opranusanuu u DbC.

YyebHas ayauTopus IS TPOBEICHUS 3aHATHH JIEKIHOHHOTO THMIA U
MIPOMEKYTOYHOM aTTECTAIIHH.

O6opynoBaHue:

Paboune MecTa CTyICHTOB: MAPTHI, CTYJIbS;

PaGouee mecTo mpemnogaBatess: CTOM, CTYJ;

Jlocka a1 pucoBaHusi MapKepaMu;

MyJIbTUMETUUHBIA TTPOEKTOP.

VYyebHas aymuTopus sl IPOBEICHUS MPAKTUYECKUX 3aHITHIM.

O6opynoBaHue:

Pabouue mecta CTyIEHTOB: CTOJIbI, CTYJIbS;

Pabouee mecTo npenoaBareis: CTOMI, CTYJ;

Jlocka st pucoBaHus MapKepamu,

Jlocka MHTEepaKTUBHAS;

MynbTUMEIUITHBIN TPOEKTOP;

[Tepconanbubie komnberoTepbl: Core 17 / 8Gb / 2000Gb -15 mT.

[TporpammHoe obecnieueHue:

MicrosoftWindows 10 Corporate 1909 (koutpakTt ¢ npoaasioMm AO «Jlanut» oT
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18.10.2019 Ne117/08-19);

MicrosoftOffice 2019 (xonTpakt ¢ 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/n).

bubnuoreka (a00HEMEHT, YUTAIBHBIN M KOMITBIOTEPHBIHN 3aJIbI)

VYyebHast ayuTopus ISl CAaMOCTOSATEIbHOM paboThI CTYIEHTA.

O6opynoBaHue:

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

[Tporpammuoe obecnieyeHue:

MicrosoftWindows 10 Corporate 1909 (koutpakt ¢ npoaasuom AO «Jlanut» oT
18.10.2019 Ne117/08-19);

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

GoogleChrome 76.0.3809.100 (cBoOGoaHast TUIIEH3US );

DeductorAcademic 5.3.0.88 (cBoOOaHAS TUIICH3HSA);

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

ProjectExpert 7 Tutorial (60 y4. mecT, ceTb) (KOHTPAKT ¢ npojaBioMm SoftLine ot
14.11.2013 NeTr060872);

VmwareHorizonClient 4.3.0.4209 (cBoOO1HAs TUIICH3USA);

CA AllFusion R7.2 (xoutpakt c¢ mpomaBiiom OOO «Uurtepdeiic [TIPODy» ot
27.10.2008 No227/07-08-1OII, 6eccpounbiii);

Oracle VM VirtualBox 6.0.10 (cBoOomHas TuTieH3HS);

ArgoUML 0.34 (cBoOoaHast TUIIEH3US);

ARIS Express 2.4d (cBoOoaHas uiieH3uU);

Stata/SEEducationalNetworkEditionRenewal (Stata) (konTpakT ¢ nmpogasuom AO
«CODTIIAWH TPENU]I» ot 25.06.2019 Ne373100037619000000);

PostgreSQL Database 10.9-2 (cBoOogHasIUIICH3US ),

EViews Academic Base Licenset Unlimited Lab License (Eviews)
(xouTpakTcipoaaBoMAO «Jlanut» ot 18.10.2019 Nel17/08-19);

Weka 3.8.3 (cBoOO1HASI TUIICH3US);

Koncynbrant (kortpakt ¢ npogasiioM 3A0 «Kouncynerantllntoc» ot 18.06.2009

Ne 6/n).

baswl nanHbIX, HHOOPMAITMOHHO-CITPABOYHBIE U TTIOUCKOBBIE CHUCTEMBbI

1. www.biblio-online.ru —3nexTponno-6ubnuoreunas cucrema [ DbC] KOpaiit;

2. http://www.iprbookshop.ru — DOnekrporHo-OnbaHMOTeUHast cuctema [DBC]
«Iprbooks»

3. https://e.lanbook.com - DnexTponHo-0ubMUOTEeYHas cuctema [IOBC] «Jlanby.

4. http://elibrary.ru/ - Hayunas snexkrponHasi oudnuoreka Elibrary.ru.

5.  https://new.znanium.com DneKkTpoHHO-OMOMUOTEeUHass cucrema [ObC]
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«Znanium.comy.

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

7. https://www.jstor.org - Jstor. [lonHble TEKCTbl HAay4YHBIX >KYpPHAJIOB U KHUT
3apyOeKHBIX U3ATEIHCTB.

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

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

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

11. https://www.oxfordhandbooks.com - Jloctym K TIONHBIM TEKCTam
cnpaBounukoB Handbooks nznatensctBa Oxford mo npeameTHbIM 007aCTSIM: SKOHOMHKA
U (MHAHCHI, PaBO, OM3HEC U yNpPaBIICHHUE.

12. https://journals.sagepub.com - I[lomHOTEKCTOBasi 0aza HAYYHBIX >KypPHAJIOB
aKaJeMHUeCKOro U3aTesIbcTBa Sage.

13. CnpaBouHo-11paBoBas cucreMa «KoHCyJIbTaHT».

14. Dy1eKTpOHHBIN EPUOINYECKUI CITPABOYHUK «I apaHT».
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