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1. IlepeyeHb MIaHUPYeMBIX Pe3yJabTATOB 00y4eHUsl N0 JUCIUIIUHE, COOTHECEHHBIX €
IVIAHUPYEMBIMH Pe3yJIbTaTaMU OCBOEHHS MPOrPaMMBbl

1.1. Iucuumumna b1.6.03 «OxoHoMeTprka (IPOABUHYTHIH YpOBEHB)» OOECIIEUMBAET OBIIAJCHUE
CIIEYIOIIUMH KOMIIETEHIUSMU:

Kon
Kon Jramna
HaumeHnoBanue HaumeHoBaHMe 3Tana 0CBOEHUS
KOMTIIETEHIT OCBOEHM
KOMIeTeH M KOMIIeTeHI[UH
un KOMIIeTeHIH
U
CriocoOHOCTh K TPOBEICHHUIO aHAIH3a
COCTOSHHSI ¥  OLEHKHA  IEPCIICKTHB
CriocobHOCTB K
OK-1.2 pa3BUTHSA SKOHOMHUYIECKHUX u
OK-1 a0CTPakTHOMY  MBIIIJICHHUIO,
COLIMANBHBIX CHCTEM B  YCIOBHSX
aHaIIN3Yy, CUHTE3y .
B3aMIMOCBSI3€H MEXIYy WX BHYTPEHHUMH
Y BHEITHUMU (haKTOpamMu
T'oToBHOCTB PYKOBOJIUTH
KOJUIEKTUBOM B cepe cBoeit
npodeccuoHaNbHON CriocoOHOCTh CaMOCTOSTETFHO H3y4arh
OIMK-2 nestenpbHOoCTH, TonepanTHO | OIIK-2.2. Hay4IHYIO JTUTEPATYPY o
BOCIIPHHUMAs  COIIMAJbHEIE, 9KOHOMETPHYECKIM MeTOoAaM
STHUYECKHEC, WCCIICIOBAHUS
KOH(ECCHOHAIbHBIC u
KYJIBTYPHBIE Pa3nHyus

1.2.B pe3ynbTare OCBOCHUS JUCHUILIMHBI Y CTYACHTOB JOKHBI ObITh C(HOPMHUPOBAHBI:

OTD/TD Kon srama
OCBOCHUS Pesynbratel 00y4yeHus
(pu HajM4YMK npogcTaHAapTa)
KOMIICTCHITUU
OT®  VmopaBneHue  mpoleccoM HA YPOBHE 3HAHMIi:
(DMHAHCOBOTO KOHCYJIBTUPOBAHUS B (OCHOBBI CTPATErMuE€CKOr0 MEHEPKMEHTA U MapKETUHTa
opranu3anuu (OApa3IeICHUN) OK-1.2 Ha YPOBHE YMEHMIA:
Td Pa3paboTka METONONOTHU H OHK—.2 5 [Tonumars 0coOeHHOCTH OU3HECA OPTraHU3aLUHU H €T0
CTaHAapTU3ALUS mpotecca - (YHKIIMOHUPOBAHHE
(I)I/IHaHCOBOFO KOHCYJIBTUPOBAHUA U HAa YPOBHE HABBLIKOB:
(I)I/IHaHCOBOFO TUTAaHUPOBAaHUs, yHnpaBiaeHUs U3MCHEHUSIMHU C IOMOIILIO MPOEKTOB.
OK-1.2 HA YPOBHE 3HAHMIL:
OIK-2.2. OCHOBHBIE MTOJXO/IBI K OCYILECTBICHHUIO

OT®  VYnpaeneHwe  TPOIECCOM
(bMHAHCOBOTO KOHCYJIBTHPOBAHUS B
opranu3aiuy (moapasaeiieHNH)

TD Co3znmanne u pa3BHUTHE
OpraHU3alMOHHOW  CTPYKTYpBI IO
(DMHAHCOBOMY KOHCYJIBTHPOBAHHIO

OpraHn3alfMOHHBIX W3MCHEHU

Ha YPOBHE YMeHUIi:

YcraHaBnuBarh U MOICPKUBATD JIEIOBBIC KOHTAKTHI,
CBSI3H, OTHOILICHHUS, KOMMYHHKAIIMU C COTPYTHUKAMH
OpraHHU3aliy U 3aMHTEPECOBAHHBIMU CTOPOHAMH,
(hopMHpOBATH OOIIYIO MO3UIHIO TIO BOTIPOCY
(hMHAHCOBOTO KOHCYJIETUPOBAHUS, PUHAHCOBOTO
TUTAHUPOBAHHUS

HA YPOBHE HABBIKOB:
IInanupoBaHue AEATENBHOCTU NOAPA3IEICHUS 110
(PMHAHCOBOMY KOHCYJIBTHPOBAHHIO




2. O0beM u MecTO IMCHUIUINHBI B cTpyKTYype OIl BO
O0bem IMCHMIIIMHBI
Juctumumaa b1.5.03 «OxoHoMeTprka (MpOJBUHYTHI YPOBEHB)» COCTABISET 5 3aueTHBIC

enuHmIbl, T.€. 180 akameMHUyecKHuX Jaca.

JIist CTYZEHTOB OYHOM M OYHO-3a049HOM (OpMBI OO0y4YeHHs Ha KOHTAaKTHYIO paboTy ¢
MpEINoaBaTesieM BblJIeNIeHO 64 Jaca, u3 HUX 32 yaca JIeKIUM 1 32 yaca NpakTHYECKUX 3aHITUH, HA
CaMOCTOSITENbHYIO paboTy oOyuaronuxcs BoiaeneHo 80 4acos.

MecTto aucuumiannsl B ctpykrype OII BO

Hucrunmuaa b1.5.03 «DxoHOMeTprKa (MPOABUHYTHIA YPOBEHB)» U3ydaeTcs Ha 2 Kypce, B 3
CeMeCTpe ISl CTYICHTOB OYHOW M OYHO-3209HOM (hOpMBI OOYICHHUS.

Juctumumaa b1.5.03 «OkoHOoMeTpuka (MPOABUHYTHIA YPOBEHB)» peaTu3yeTcs IOocie
W3YYCHUS TUCIUILINH OaKkaiaBpuaTta.

dopma MPOMEKYTOUHOM aTTEeCTallMM B COOTBETCTBUHU C Y4YEOHBIM IJIAHOM — DK3aMEH B

MMCbMEHHOU (popme.



3. CoaepsxkaHue M CTPYKTYPa IMCHUIITHHBI
Ounasn hopma odyuenusn

O0beM TMCHUIJINHBI , YAC. ®opma
KonTtakTHas pa6ora TEKYLIEro
o0y4arommuxcst ¢ KOHTPOJISA
npernoaaBaTeieM ycrneBaeMocT
HaumeHoBaHHE TeM .
Ne m/m 10 BUAAM y4eOHBIX 3aHATHH H,
(pa3es10B) Bcero CPC
MPOMEKYTOU
KC HOM
J JIP 3 N
P aTTecTaluu
*%
PerpeccruonHsrii aHam3 u
Tema 1. SHIOTE€HHOCTh 14 4 2 8 113,
OreHKa CUCTEM ypaBHEHUH
Tema 2. H M 12 2 2 8 13,11
Tewma 3. Mopenu naHeabHbIX TaHHBIX.
16 4 4 8 13, 1
Tewma 4. Henuneiinbie Monenu 1 0T60p 12 2 2 8 3, 1
Tema 5. AJllanTUBHBIE ~ METOABI  aHaiu3a
BPEMEHHBIX PSIOB.
ITpOrHO3HPOBAHHE MO0 MOZEIAM 18 4 6 8 113, 1
ARMA, ARIMA.
Tema 6. [IpuurHHOCTD u OnmouHast
5K30r€HHOCTb. 12 2 2 8 13, 1
Tema 7. Metononorus BEKTOPHBIX
aBtoperpeccuii (VAR). 16 4 4 8 113, ]
Tewma 8. BaitecoBckuii monxon. Beenenue B
¢bunpTp Kanmana 16 4 4 8 3, 1
BaitecoBckue VAR.
Tema 9. Henuueiiple Mopenu BpPEMEHHBIX
psAmoB. Monenn BpeMEHHBIX PSIOB
c YCIIOBHOI 12 2 2 8 13, 1
TeTePOCKEAACTHIHOCTHIO
Tewma 10. JpoOHO-NHTETpUPOBAHHBIE  PSBIL.
Henuneiinple npeoOpa3oBaHust |
enqvHMYHble  KOpHH.  Ce30HHBIE 8 2 2 4 113
€IMHUYHBIC KOPHU.
Tema 11. [IpakTuueckue BOIIPOCHI
KOUHTETPAILIHOHHOTO aHamm3a
HECTAMOHAPHBIX BPEMCHHBIX 8 2 2 4 I
panoB.  JluHaMu4yecKuil ~ METOx
HaMMEHBIINX KBAaJIPATOB.
IIpomexxyTouHas aTecTanus 36 k3
Bcero mo kypcey: 180 32 32 80




Ouno-3aounan hopma odyuenusn

O0beM TMCUUIJIMHBI , YAC. ®opma
KonTakTHas pa6ora TeKyIIero
odyyarommuxes ¢ KOHTPOJISA
npernoaaBaTeieM ycmeBaeMoCT
HaumeHoBaHHE TeM .
Ne m/m 10 BUAAM y4eOHBIX 3aHATHI H,
(pa3es10B) Bcero CPC
MPOMEKYTOU
KC HOM
J JIP 3
P arTrecTanuu™
*%
PerpeccruonHsrii aHaIu3 u
Tema 1. SHJIOTEHHOCTh 14 4 2 8 13, 1
OreHKa CUCTEM ypaBHECHUH
Tema 2. H P 12 2 2 8 3, 1
Tewma 3. Mopenu naHeabHbIX TaHHBIX.
16 4 4 8 113, 1
Tema 4. Henuneitapie Monenu u otoop 12 2 ) 3 13, J
Tewma 5. AJanTUBHBIE  METOJABl  aHAJIN3a
BPEMEHHBIX PSIOB.
[TpOrHO3MpOBaHUE MO  MOJEINSAM 18 4 6 8 113, 1
ARMA, ARIMA.
Tema 6. [IpuurHHOCTD u OnouHast
3K30T€HHOCT. 12 2 2 8 113, 1
Tema 7. MeTtonmomorus BEKTOPHBIX
aBToperpeccuii (VAR). 16 4 4 8 113, 1
Tema 8. baiiecoBcknii moaxoy. Beenenue B
¢bueTp Kanmana 16 4 4 8 113, 1
BaitecoBckue VAR.
Tema 9. Henuueiiple Mopenu BpPEMEHHBIX
psAnoB. Monenn BpeMEHHBIX PSIOB
c YCJIOBHOI 12 2 2 8 13, 1
TeTePOCKEAACTHIHOCTHIO
Tema 10. JIpoGHO-NHTErPUPOBAHHBIE  PSIIBI.
Henuneitple mipeoOpa3oBaHus H
equHUYHBIE  KOpHH.  Ce30HHEBIE 8 2 2 4 113
CJIMHUYHBIC KOPHHU.
Tema 11. [IpakTuueckue BOIIPOCHI
KOUHTETPAIIHOHHOTO aHamm3a
HECTallMOHAPHBIX BPEMEHHBIX 8 2 ) 4 yié
panoB.  JluHaMu4yecKuil ~ MeTOx
HAMMEHBIIINX KBAaJIPATOB.
IIpomesxyTouHas arecTanuus 36 Ok3
Bcero mo kypcey: 180 32 32 80

Ipumeuanue:
** — hopmul mexywjeco konmpoas ycnesaemocmu: npaxmuyeckue sadanus (113), pecpepam (P).
***hopma npomesxcymounoi ammecmayuu: dk3amet (IK3).




ConepxaHue TMCUUILTHHBI

Tema 1. PerpeccnoHHBIN aHAJM3 U JHAOTEHHOCTD.

Oranbl SMIUPUYECKOrO aHajdn3a SKOHOMHUYECKUX 3ajad. Tumbl naHHbIX. CTpyKTypHOE U
HECTPYKTypHOE MojaenupoBaHue. [IpUUMHHO-CIIEICTBEHHAs] CBsA3b M TPUHIMN ceteris paribus.
VYcnoBHOE MaTeMaTHUYECKOE OKUJAHUE.

Knaccuueckas nuHeliHass Mozenb perpeccu. OIeHKa METOJOM HAaWMEHBIIHUX KBaJpaToB.
BriBog MHK-ornienok. Meton MomeHTOB — ompeneneHue u npumep. [lomoOpanHple 3HaAYCHHS U
octatku. KadectBo moabopa. Koaddunmentsr perpeccuu, mameHeHue macmrabda. [Ipocreiimme
cnocoObl yuera HenmuHeiHocTH. MoMenThl MHK-011eHOK, WX HeCMEIIEHHOCTh, AUCIIEPCHUST OI[CHOK.
Onenka qucrnepcuu ommrooK.

Mopenbs perpeccid ¢ MHOTUMH OOBsACHsIONUMU TiepeMeHHbIMU. MHK-omnenkn st
MHOECTBEHHOH perpeccuu. Teopema ["aycca — MapkoBa. OrneHka aucriepcuu ommoOku. MaTpuia
KOBapualiy OlIeHOK. MHTepnpeTamust KO3 UIIHEHTOB.

OueHuBaHuE YCIOBHOTO OKHUJIaHUS U IPOTHO3UPOBAHHUE.

[TocTpoenre qOBEpUTENBHBIX MHOXECTB U MpoBepka runore3._Pacnpenenenns MHK-onenok
KOA((UIIMEHTOB U OCTaTOYHOW CYMMBI KBaJpaToB, t-cTaTucTHKa. JlOBepUTENbHbIE HHTEPBAJIbI AJIs
OTIIENbHBIX KOI(DPUIIMEHTOB, OCHOBaHHBICE HA 3HAYCHHSX t-cTaTUCTUK. [IpoBepka THIIOTE3:
KPUTUYECKOE MHOXKECTBO M YPOBEHb 3HAYUMOCTH CTAaTUCTUYECKOTO KPUTEPHUS, MOIIHOCTb
KpUTEpUs TpU TMPOCTON anmbTepHaTuBe. [IpoBepka TUMOTE3 O 3HAYEHUAX KOI(D(PUIHEHTOB C
WCIIOJIb30BaHUEM t-cTaTucTUKU. HaOmoneHHbIN ypoBeHb 3HaYMMOCTH (P-3HaueHme).

Canyuaiinele perpeccopsl. Acumnrornueckue cBoiictBa MHK-oneHok. CoCTOSTETBHOCTS.
TecTupoBaHue TUNOTE3 C UCIOIB30BAHUEM ACUMITOTUYECKUX CBOMCTB.

TecTupoBaHue MPOU3BOJIbLHBIX OTPaHUYCHHUH Ha K03 dunmenTsl. F-crarucruka.

[IpoOneMbl MHOKECTBEHHOW pErpecCHOHHON Mojaenu. BbeiOop ¢GyHKIHOHATBHON (OPMBL.
Ommbku cnemmdukanuu. TectupoBanume Ha omubOku crneunpukanuu. KoppenupoBaHHbIE
perpeccopel. [IpoGnema wmynbTHKOIHHEApHOCTU. [IpomymieHHble mnepemMeHHble. (CMereHue
oueHok. [Ilpokcu-nepemennbie. buHapHble U JUCKpPETHBIE OOBSCHAIOIINE TEPEMEHHBIE.
CrenepupoBaHHbie perpeccophl. [lepeMennble, n3MepeHHbIe ¢ omuoOKoi. HecmydaitHas BeIOOpKa u
MPOMYIIEHHBIC HAOIIOICHUS.

[Ipobnema reTepPOCKEeTACTUUHOCTH. TectupoBanue TUIIOTE3 npu HATAYUHT
TreTEePOCKETaCTUYHOCTH. TecTUpOBaHWE Ha TMPUCYTCTBUE TETEPOCKETACTUYHOCTH. (OOO0OIIEeHHBII
MHK. Hoctynueiiit OMHK.

OuporeHHoctb. Wcrounnku  sHporeHHoctH. Cwmemenne B MHK-ounenkax  wu3-3a

OHJIOTEHHOCTH. MHCTpyMeHTanbHble TepeMeHHble. TpeboBaHUS K  HMHCTPYMEHTAJIbHBIM

8



nepeMeHHbIM. 2-ctyneHdarsii  MHK. CocTodrenbHOCTh, aCHMITOTHYECKAass HOPMAJbHOCTh H
apdexTuBHOCTb.  TecTUpoBaHue  rumore3.  TecTUpoBaHHE  TUIIOT€3 B NPHUCYTCTBUHU
rerepockenactuaHocTd. [IpoGnemsr 2-crynenuatoro MHK. CnaGsie uHcTpymentsl. TecThl Ha

SHJIOTEHHOCTh. TeCT yCI0BUI CBEPXHUICHTHU(PUKAIINH.

Tema 2. OueHka cucTteM ypaBHeHMI.

MHK pans cucreM ypaBHEHUH. OK30T€HHOCTh OOBACHSIOUIMX TNepeMeHHBIX. Ctporas
9K30T€HHOCTh. [IpumMephl cuctem: BHelHe He cBs3aHHble ypaBHeHHs (SUR), maHenbHBIC TaHHBIE.
Bun marpunibl koBapuaruu ommook. Onenka oobenuaeHasiM MHK. Onenka OMHK u noctymabiM
OMHK. Acumnrorudeckue cBoicTBa. TectupoBaHue rumote3. OLieHKa BHEUIHE HE CBS3aHHBIX
YpaBHEHUM C OTPAaHUYEHUSIMU HA MTapaMeTPBhl.

Ol1ieHKa CUCTEM YpPaBHEHHUU C MOMOIIBbI0 UWHCTPYMEHTAJIbHBIX MEPEMEHHBIX. 2-CTYNEHYAThIN
MHK nns cucrem ypaBHenwmii. 3-ctynenuarsii MHK. O6001ieHHBIN METOT MOMEHTOB. MaTpuIlbl
BecoB. OnTuManbHas MaTpuiia BecoB. BeiOop MeTosa oleHKU cucteM. TecTupoBaHUE THITOTES.

CucreMbl OTHOBPEMEHHBIX ypaBHEHUH. DKOHOMUYECKHUE 3a/1ayM, MPUBOJALIME K CUCTEMAM
OJIHOBPEMEHHBIX ypaBHeHMH. MnenTtudukanus. YcmoBus wuckimtoueHus. CoxpamieHHas dopma.
JluneiiHble orpaHUYeHUs OOIIETo BUIA. Y CIOBUSA MACHTU(UKAIMH, OTCYTCTBUS MACHTU(DHUKAIIH,
TOYHOW wHIeHTH(PUKAUMU U  cBepxuAeHTHPUKauuu. OQQeKTHUBHAS OLEHKAa IapamMeTpoB
cokpamieHHOH ¢opmbl. HWneHTH(duKaluss Ha OCHOBE MPOU3BOJIBHBIX OTPAaHUYCHHUN MEXIY
ypaBHeHUsAMH. VneHTHUKAIMS Ha OCHOBE OTpaHUYCHUN Ha MaTPHILy KoBapHuaruu. HenmuHeHOCTh

110 DHAOI'€HHBIM ITEPEMEHHBIM.

Tema 3. Mopaeiau naHeJbLHBIX JaHHDLIX.

MotuBanusi: mpo6ieMa NponyIeHHbIX MepeMeHHbIX PUKCUpoBaHHbIE AP HEKTHI, CIydaiiHbIe
s dextrr. [IpeanonokeHuss 00 ommMOKax: CTporas SK30T€HHOCTh OOBSCHSAIONIMX NEPEMEHHBIX,
HOTIEPUOIHAS IK30TeHHOCTh. OLIEHKN ypaBHEHHS B pa3zHOCTAX. OLEHKHU MaHenel co CaydalHbIMU
apdexramu. OneHku manenert ¢ ¢pukcupoBaHHbME 3ddexkramu. Tect Xaycmana. Knacrepuzanums

HaOJIFO JEHUIA.

Tema 4. HeauneitHocTh ¥ 0TOOP

JluckpeTHbIE 3aBHCHMBIC TepeMeHHble. JIuHelHas Mozaenb BeposTHOCTH. [Ipoburt-mozens.
Jloructuyeckass Mozenb. OLieHKa METOJOM MaKCHMAJIBbHOTO MpPaBIoNofo0us. DHAOI€HHOCTh B
OOBSCHAIOIUX TEPEMEHHBIX. MHOKECTBEHHasi JIOTMCTUYECKas MOJAENb. Y IOPsAJOYECHHBIE

JJOTUCTUYCCKUEC U HpO6I/IT-MO,Z[€.HI/I.



[leH3ypupoBaHHBIE pErpeccUr U HecaydaiHble BRIOOpKU. ToOuT-momenu. I'eTeporeHHOCTh U
OHIOTEHHOCTh B TOOUT-MozeNsix. CeNneKkTuBHAs BBIOOPKA. TECTUPOBAHUE M KOPPEKIHS CMEICHUS
CEJIEKTUBHOW BBIOOPKHU

OneHka mporpaMM U SKCIepuMeHTOB. [IpoOnema nu3aiiHa SKCIIEPUMEHTOB M CamMOOTOOp.
MeToapl OLEHKH C HCIOJIb30BaHHMEM propensity score. MeTonbl OLIEHKH C HCIOJIb30BAHHEM

HHCTPYMCHTAJIbHBIX ICPCMCHHBIX.

Tema 5. AnanTuBHbIE MeTOAbl AHAJN3Aa BpPeMeHHbIX PpsiaoB. IIporHosumpoBanue Mo
moaeasaMm ARMA, ARIMA.
CriaxxuBanue BpeMeHHOTro psiaa. [IporHo3upoBaHue OyAylnuxX 3HAYEHUN BPEMEHHOTO psija.
Cxonb3sue cpeanne. Ounbtp Xoapuka — [Ipeckorra. [IpocToe 3KCIOHEHIIMAIBHOE CTITaKUBaHUE.
JIBOliHOE 3KCMOHEHIMAIbHOE criaxxuBaHue, meton bpayna. Meron Xonbra. Metox XonbTa —

Buntepca. ®unbtp bakcrepa — Kunra. [Ipornosuposanue no monensim ARMA, ARIMA.

Tema 6. IlpuunHHOCTD M 0JI0YHAS IK30TCHHOCTb.
[Tonsatus npuunHHOCTH TO ['pelHIKEpY © OJOYHOM HK3O0TCHHOCTH OJHON T'PYIIIHI

MEPEMEHHBIX OTHOCUTENIBHO IPYroi IPyMIbl HEPEMEHHBIX.

Tema 7. Metogosnorusi BeKTOpHbIX aBToperpeccuii (VAR).
Metononorus VAR u ee uHcTpyMeHTapuii (HyHKIIMH UMITYJIbCHOTO OTKJIMKA U JIEKOMITO3HITH
Jqucriepcuii omuobok mporHo3oB). [Ipumeps! ucmoab3oBanus MeToAoaorud VAR 171 KOHKPETHBIX

CTATUCTUYCCKUX NAHHBIX, BOSHUKAIOUIUC TP 3TOM 3aTPyAHCHUA.

Tema 8. BbaiiecoBckuii moaxoa. Beenenue B puiibtp Kanmana. baiiecoBckne VAR.

CyTp 06aiiecOBCKOr0 MOJX0JIa, €r0 OTJIWYHE OT YaCTOTHOTO (KJIACCHMYECKOTr0) IMOIXO[a.
[lepexon oT ampuopHOro pacnpefeieHus K arnoctepuopHoMmy. ConpsKEHHBbIE pacHpeeTIeHHUs.
baitecoBckue ToyeuHble OLICHKU. ballecOBCKHE TOBEpUTENbHBIE HHTEPBAIIbL. baliecoBCKas IpoBepka
rumnore3. bailecoBCcKkue BBIBOJIBI B MOJIEIN HOPMAJIbHOW JTMHEHMHOW perpeccum.

MeTtoapl mOTydyeHUs] BBIOOPOK W3 amoCTEPHOPHOro pactpeneieHus. CoMIUIMPOBAHUE IO
I'u66cy. Anroputm Metpomnonuca. Anroputm Merpomnonuca — ['acTurrca.

baiiecoBckuii moaxoa B MoAeisAx npoctpancTBa coctosHui. @unbtp Kanmana. Konerpykuus
anroputma. @unprpanus u criaxxkupanue. CTpyKTYpHbIE MOJEIN BPEMEHHBIX PSAIOB.

baitecoBckue VAR. AnpuopHoe pacripeaenenne MunaecoTsl/JIuTrepmana.
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Tema 9. HesmHeliHbIe MOIeJIM BPEMEHHBIX PS/I0B.

Mopnenu BpEeMEHHBIX pPSAIOB C YCIOBHOM TIeTEepPOCKETACTHYHOCTHIO; MOTHBAIUSA K HX
ucnonszoBanuto. Monens ARCH, ee nemocrarku. TectupoBanune Ha ARCH-a¢dexr. Monenu
AR/ARCH. Crangaptu3oBannbie octatkd. O06o6mennas ARCH wmogens (GARCH), ee
npeumymecTBa U HenoctaTku. TectupoBanue Ha GARCH »ddext. Mogenu AR/GARCH. Mogenb
IGARCH. Mogenu ¢ a¢¢pexrom peruara: EGARCH, TARCH.

KpuBas BnusiHust HOBOCTeH. IIpoBepka THMOTE3bl 00 OTCYTCTBHM ACHMMETPHH BIUSHUS
mioxux © xopommx HoBocTed. KowmmonentHas GARCH. Mopens GARCH-in-Mean.

Muoromepnbie mogenun GARCH.

Tema 10. JIpoOHo-mHTerpupoBaHHble psiibl. HenuHelinble npeo0pa3oBaHusi U eANHUYHBIE
KOpHH. Ce30HHbIC eJMHUYHbIC KOPHH.

JpoGHo-uHTETpHpOBaHHBIC BpeMeHHBIE psabl. Moaens ARFIMA.

[IpoBepka rumoTe3sbl €AMHUYHOTO KOPHS U HENMHEWHbIe MpeoOpa3oBaHUsl BPEMEHHBIX PSIZIOB.
Breibop Mexny NpoBepKOH HaIWYMA EIUHUYHOTO KOPHS B YPOBHSAX M NPOBEPKOH HaIWUMs
€IMHUYHOTO KOPHSI B JIOrapu(max ypoBHEl.

MoTuBanusi K pacCMOTPEHHUIO MOJENIEM C CE30HHBIMM E€IUHUYHBIMH KOpHsSMH. [IpoBepka

THUIIOTE3 O HAJIMYHU Y BpCMCHHOT'O psAAa CC30HHBIX CIUHUYHBIX KOpHeﬁ.

Tema 11. IIpakTHyeckue BONMPOCHI KOUHTEIPAIIMOHHOIO0 AaHAJIM3a HECTAIMOHAPHBIX
BpeMEeHHBIX PAI0B. JJuHAMHYeCKHH MeT0/l HAMMEHbIIMX KBAIPaToOB.

MeTOI[BI OILICHHUBAaHUA I[OHFOBpeMeHHOﬁ CBA3U MC)KI[y HCCTaI_[I/IOHapHBIMI/I BpeMeHHBIMI/I
psanamu. OneHuBaHUE B TpeyrosbHOM Mozenu. OLIEHMBAaHME paHra KOUMHTErpalud METOJI0M
NoxaHceHa. JlvHaMuyeckuii MEeTOJlT HAMMEHBIINX KBaJpaToB. /[MHAMUYECKUI METOJI HAMMEHBIIINX
KBaIPaTOB ISl KOWHTETPUPOBAHHBIX PSIOB IEPBOTO MOPSIKAa HHTETPUPOBAHHOCTH. J[[MHAMUUYECKHi
METOJI HAaUMEHBIIUX KBAJIpaTOB JI1 CUCTEMbl KOWHTETPUPOBAHHBIX PSAAOB, COLEPKALLEH PAIbI

[IEPBOT0 ¥ BTOPOIO MOPSAAKOB HUHTEIPUPOBAHHOCTH.
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4. MarepuaJibl TEKylIero KOHTPOJIs yCIeBaeMOCTH 00y4aromuxcs U (pOHI OLleHOYHBIX
CPeCTB MPOMEKYTOYHOM ATTECTAMH M0 JHCIUIIIHHE
4.1. Texkymuii KOHTPOJIb yCII€BAEMOCTH

4.1.1. ®opMbI TEKYLIET0 KOHTPOJISI YCIIEBAEMOCTH

Tema (paznen) MeTo/bl TEKYIIEro KOHTPOIIst
YCIIEBAEMOCTH
Tema 1. PerpeccrOHHBIN aHaIU3 U Y3HAOT€HHOCTh [IpakTrueckue 3agaHus.
Hoxknan,.
OueHka cucTeM ypaBHEHUH [IpakTrueckue 3agaHus.
Tema 2. ﬂOKHaI[-
Tema 3. Monenau maHeIbHBIX JaHHBIX. [IpakTrueckue 3anaHus.
Hoxknan,.
Tema 4. Henuneiinsle MOAenH U 0TOOP IIpakTrueckue 3agaHus.
Hoxknan,.

Tema 5. [AnanTuBHBIE METOJbI aHaAIM3a BPEMEHHBIX psAAoB. | [IpakTHueckue 3anaHusl.
[Iporno3uposanue no moaensim ARMA, ARIMA. Hoxknan,.

Tema 6. [IpHunHHOCTB U GJIOUHAS SK30T€HHOCTb. IIpakTrueckue 3a1aHus.

Hoxknan,.
Tema 7. MeTtonomnorust BeKTOpHbIX aBToperpeccuii (VAR). IIpakTrueckue 3agaHus.
Hoxknan,.

Tema 8. |baifecoBckuii  moaxoxn. Baenmenwe B ¢uibTp | [IpakTudeckue 3aaHus.
Kanmana Hoxknan.
baiiecoBckue VAR.

Tema 9. Henuneiinsle Monenu BpeMeHHBIX psaoB. Mogenu | IIpakTuueckue 3anaHusl.
BPEMEHHBIX pAIOB c ycioBHOM | Jlokman.
ETEPOCKEIACTUYHOCTBIO

Tema |[[IpoOHO-uHTETrpUpOBaHHBIE psnbl. Henunelinsle | [IpakTudeckue 3amanus.

10. npeoOpa3oBaHusi U enIWHUYHBIE KOpHU. Ce30HHBIE
€AMHUYHBIE KOPHU.

Tema [[IpakTHueckue  BOIPOCHl  KOMHTErpalMOHHOrO | Jlokmnan.

1. aQHallM3a HECTAI[MOHAPHBIX BPEMEHHBIX  PSI/IOB.

JI[MHAMUYECKUI METOJl HAUMEHBIINX KBaJIPaTOB.

4.1.2. MaTepuaJjibl TeKyIlIero KOHTPOJIAA yCIIeBAeMOCTH.

TunoBbie OLICHOYHBIC MaTepHuaJbl

IHAOI'€HHOCTb)»

Bapuant

NPaKTHY€CKOIo 3aJJaHuA:

nmo Teme 1.

Hcnone3ys

«PerpeccoHHbI

makeT Eviews,

AHAJIU3 M

BBIIIOJIHUTH

HEOOXOIMMYI0 KOPPEKTUPOBKY MOJENH, OLIEHEHHOH MO CTaTHUCTUYECKHUM JAHHBIM O KOJIMYECTBE

COTPYIHUKOB Ha 27 mpeanpuatusax (1 — HOMEp NPeanpusTs, X — YUCICHHOCTh MepcoHana, Y —

KOJIMYECTBO PYKOBOAUTENEH) [2]:

i

X Y i X Y

i X

Y

1

394 40 797 88

800

116
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2 347 42 11 788 90 20 950 138
3 367 47 12 730 94 21 1080 140
4 458 54 13 809 98 22 1125 170
5 523 57 14 727 107 23 1121 107
6 411 59 15 715 110 24 1300 190
7 550 66 16 1099 119 25 1350 122
8 634 72 17 1122 124 26 1600 310
9 538 78 18 1115 127 27 1750 145

BbIMOSHUTE OlCHUBAaHKE MOJETM perpeccud Y Ha KOHCTaHTY U X, cHOPMHPYHTH psi
octatkoB. OpHEHTHPYACh Ha rpadUK 3aBUCHMOCTH OCTaTKOB OT X W JApyrue rpaduku, a Takxke
ucrnonb3ys kpurepuu bpoiima—TIlarana u ['neiizepa, monopars MoAXOAAIIYI0 (HOPMY 3aBHCUMOCTH
aucrepcun omuOok o X . CpaBHHTH Ka4eCTBO MOJCIICH ¢ OAMHAKOBOM JICBOW YacThIO, UCIOIB3YS
kputepuit [1IBapiua. 3anucars npeoOpa3oBaHHOE ypaBHEHHE, B KOTOPOM I'€T€POCKETaCTUYHOCTh HE
JOJIKHA HAOI0aThCSl BOBCE MM OBITh JOCTAaTOYHO cJ1ab0 BhIpakeHHOH. OLEHUTh 3TO YpaBHEHHE.
[IpoTecTrpoBaTh OLIEHEHHYIO MOJEb.

OreHuTh MOJICTh perpeccud Y Ha KOHCTaHTy U X , HCIOJb3ys BCTpOeHHYIO B Eviews
IPOLEAYPY B3BELIEHHOI'O METO/Ja HaMMEHbIIMX KBaapaToB (WLS). B coOTBETCTBYIOIIEM OKHE
yKazaTh BECOBYI0 (YHKIHIO (C KOTOPOW B3BEIIMBAIOTCA OTKJIOHEHUs). CpaBHUTH OILICHKH
KO(p(UIIMEHTOB C  OLEHKaMH, T[OJIYYEHHBIMH TMPU  HEMOCPEICTBEHHOM  OLICHUBAHUU
peoOpa3oBaHHOTO YpaBHEHUSI.

OOpaTuTh BHMMaHHE HAa OCOOCHHOCTH MPOTOKONA OIeHWBaHUS WLS (B3BEIICHHBIE U

HEB3BCIIIEHHBIE CTATUCTUKH). CpaBHUTHh 3HAYCHUS R2 JUIS B3BEIICHHBLIX M JUI1 HEB3BEIICHHBIX
CTAaTUCTHUK U OMPEACIUTh KAaKOE U3 JBYX 3HAYCHHH OOJIbIIIE.

PaccmoTpeTs BO3MOXHOCTH HCHONIb30BaHUs [og-level monenu. OLEHUTh TaKyi0 MOJEIb,
MPOBECTH TUATHOCTHKY OCTAaTKOB. [Ipy HE0OXOIMMOCTH paciiupbTe CHEUPUKALIUIO TPABON YacTh
ypaBHEHHUS. Y OEIUTHCS B ONPABIAHHOCTH TAKOTO PACIIUPECHHSL.

TeMBI JOKJIA10B:

1. MeTon HauMEHBIINX KBaApaTOB.

2. MoaenupoBaHue CTPYKTYPHOTO C/ABUTA.

3. O6001IeHHBII METO/T HAUMEHBIINX KBaJIPATOB.

4. JlocTymHBIN 0000IIEHHBI METO/T HANMEHBIITMXKBAIPATOB.

5. B3BellIeHHbII METO/I HAMMEHBIINX KBAJIPATOB
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TunoBble oeHOYHBbIE MaTepUaJIbI 10 TeMe 2. OueHKa cuCTeM YpPaBHEeHUI
BapuaHT npakTH4ecKOro 3agaHus:
BapuanT 1. [Ipumenenue 1ocTynHoro 06001IeHHOro MeToJa HAMMEHBIITNX KBaJpaTOB
CrenepupoBath JaHHbBIE, IOPOKAAEMbIE MOJEIIBIO
DGP: y; =12+43x; +2¢;, x=12*@rnd,
£1=0, & =0,7¢g_ +v;, v;—>iid.N(0]1), i=1,.,100
Hcnonp3ys creHepupOBaHHBIE TAHHBIE KAK CTaTUCTUYECKUE NaHHbIe, TpoBecTh OLS oneHuBaHue

CTaTUCTHYECKOI Mozienu y; =& + [x; + &;, BBIIOIHUTD AUArHOCTUKY MOJ00PAHHON MOJIEIH.

[IpousBecT HEOOXOIMMYIO KOPPEKLHIO CTaTUCTUYECKHX BBIBOJOB OTHOCUTEIIFHO 3HAUYCHHM
K03 uureHToB. CpaBHHUTDH MOJYYECHHBIE CTATUCTHYECKUE BBIBOJBI B OTHOIIEHUH K03 duimenrta
,B npu ucnoias3oBannu OLS onenku, onenkn Herom — Becra, onenku, monyuaemoit B Eviews c
AR(1) cocrasnsromei, ouenku [Ipaiica-Yuncrena u onenku Koxpeitna - Opkarra.

4. CpaBHHUTH (€cIM MOXKHO) COOTBETCTBYIOIIME OIICHEHHBIE MOJEITH MEXIy cO00#, MCIONb3ys
UH(POPMALIMOHHBIE KPUTEPHH.

TeMbI JOKJIAT0B:

1. OueHKa METOAOM MHCTPYMEHTAIbHBIX IEPEMEHHBIX.

2. JIByX1IaroBblii METOJ] HAMMEHBIINX KBAJpPaTOB.

3. Tectsl Ha cienUPUKAIIINIO MOJICTTH.

Tunosble oeHOYHBIE MaTepuabl 10 Teme 3. Moean naHeJbHbIX JaHHBIX.
BapuaHT NpaKkTH4YeCKOro 3aJaHus:

[Ipoananu3upoBaTh MOJETb:
S =cSim1+én o

2
i N0Y ) Y= 7T 71

&2 O1p O)

rae P, - 00beM IpOU3BOACTBA HEKOTOPOT'O TOBAPA;
S, - 00beM Npoaax TOro ToBapa;
X, - HEKOoTopas NepeMeHHasl, BaXKHas Ul NPUHATHS pelleHui 00 o6beMax MpoU3BOACTBA,

HK30I'€HHAsI 10 OTHOILIEHHUIO K paCCMAaTPUBAEMON CUCTEME OJJHOBPEMEHHBIX YPaBHEHUM.

14



OnpenenuTh, Kak XapaKTePU3yeTCs KaXI0e U3 IBYX YpaBHEHUI: HEIOUICHTH(PHUIIMPOBAHO,
TOYHO UACHTUDUIIMPYEMO, CBEPXHUICHTUDUIIUPYEMO.

OueHnts K03QGUIUEHTH CTPYKTYpHOU ()OPMBI M IPOBEPUTH TUnoresy Hy :b=0.

OneHuTb, Kak BIMSET pElHIEHHE, NPHUHIATOE Ha OCHOBAaHMM 3TOM MPOBEPKH Ha
UICHTUPHUIMPYMOCTh MOJIENTH M KaK XapaKTepU3yeTcs Kax10€ U3 IByX YPaBHEHUIH HOBOW CHCTEMBI.

IIpenmnonoxurb, 4TO MEPEMEHHAas X, CBsA3aHAa C NEPEMEHHBIMM P, U S; TOXIECTBOM
X;-X, 1 =P —S,, TaK 4To NepeMeHHyl0 X; MOXHO paccMaTpHUBaTh KaK MHBEHTAPHbIC 3aIIachl
TOBapa, a X, — X,_; - Kak H'3MEHEHHE 3aI1aCOB 110 CPABHEHHIO C MPEIBITYIIUM IIEPHOIOM.

Kak Bnusier sTa uH(pOpMaIus Ha BHIBOABl OTHOCUTENHLHO HIEHTU(GUIUPYEMOCTH MOJEIH U
MPOLEAYpPHhl OLIECHUBAHUS [2].

Tembl 10KIa10B:

1. TpexcTyneH4aTslii METOJl HAMMEHBIIINX KBAPaTOB.

2. HenuHeiiHbIe CUCTEMBI YpaBHEHUU.

3. CucteMbl ypaBHEHUM CIPOCca: BHIPOKIECHHBIE CUCTEMBI.

Tunosble oieHOYHBbIEe MaTepuaJibl 10 TeMe 4. HeuHeiinble Mogesin 1 0oTOOP
BapuaHT npakTH4ecKoro 3ajiaHus:

Ha caitte http://pages.stern.nyu.edu/~wgreene/Econometrics/PanelDataSets.htm B daiine

Spanish Dairy Farm Production comepxarcs qaHHble O IPOM3BOACTBE MoJjioka Ha 247 depmax
Ucnanum 3a nepuo ¢ 1993 nmo 1998 r. [2].

[Tepemennbie:

FARM —unentuduxarop Gpepmsr,

YEAR —rox 93,94, ...,98.

OOBsCHSIONINE TIEPEMEHHBIE:

COWS — komuuectBo KopoB, X1 — orkionenus In(COWS) ot ero cpemnero mo BceM
bepmam;

LAND - 3emenbnble yroabs, LABOR — 3aTtpatsl Tpyna,

FEED - kxopm, x11, x22, x33, x44, x12, x13, x14, x23, x24, x34 — kBaapatbl u
MPOMU3BEICHUS TTepeMEHHBIX X 1, X2, X3, x4;

YEARO93,...,YEAR98 — nammu-nepeMeHHBIE.
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OOBsicHsIEMBIE TICPEMECHHBIE:

MILK — o6BeM mpou3BOICTBAa MOJIOKA Ha (epMe;

YIT=In(MILK).

Hcnonp3yst 3TH JaHHBIE, OLECHUTHh PAa3IMYHbIE MOJETH C IIETbI0 BBISCHEHUS BIUSHUS
yKa3aHHBIX ()aKTOPOB HA 00bEM MPOU3BOACTBA MOJIOKA Ha (hepMme.

Tembl 10KI210B:

1. I'eTepockeqacCTUYHOCTH B MOJEIH CO CIIy4alHBIMU (PP EKTaMH.

2. ABTOKOppEJIAIHS B MOJICTISIX TAHENBHBIX JTaHHBIX.

3. CocrosrenbHas U 3G hexkTrBHAS OI[EHKA TUHAMUYCCKUX MOJICIICH MaHEeTbHBIX JaHHBIX.

TunoBble OLEHOYHBIE MaTepuaibl MO TeMe 5. AJanTHBHBIE MeTOAbl AHAJHN3a
BpeMeHHBbIX psiaoB. [Iporno3uposanune mo moxesassm ARMA, ARIMA.

BapuaHT npakTH4YecKoro 3ajaHus:

Hcnonb3ys maker Eviews creHepupoBaTh JaHHBIE O CPETHEAYIIEBOM MECSYHOM JOXOJE
CEMBH (X) ¥ KOJIMYECTBE aBTOMOOMIICH (y), UMEIOIIUXCS Y CeMbH [2].

[TogoOpaTe MOAXOIANIYIO TMOPSIKOBYIO TPOOUT-MOENTb, OOBICHSIONIYI0 KOJWYECTBO
aBTOMOOUJIEH B CeMbE BEIMUYMHON CPEIHEAYIIEBOTO MECSIYHOTO JJOX0/1a CEMBHU.

[Ipoananu3upoBaTh MTPOTHO3HBIE KadecTBa MOA00paHHON Moaenu. CpaBHUTH HX C
KaueCTBOM IPOTHO30B MO0 TPUBUATHLHOU MOJIENN, HE YUYUTHIBAIOIICH BIUSHHUE JJOXOI0B CEMBHU.

Hcnonb3oBaTh Nponecc NOpoKICHUS JaHHBIX:

yi =x;+¢g,  i=1..1000

rae X1---->X1000 - HE3aBUCHMBIC, OJUHAKOBO pacrpeacicHHbIC cnyqaﬁHLIe BEJIINYUHEI,
MMEIOIIME PABHOMEPHOE paCIpE/IeICHHEe B HWHTEpBAJIC (100;2100); €j - He3aBHCHMbIE B
COBOKYIHOCTH (M HE3aBUCUMBbIE OT X;j) CIy4YaiiHble BEJIIMYMHBI, HMEIOIIUE OJUHAKOBOE

2 _

HOPMAaJbHOE paclpeneinenue &i~N (03300 )> o =300 [IpuuAaTH
K =3, y =1100, y, =1850,

B 00BLEKTE Equation B KadecTBe MeToa OIICHUBAaHUS BBIOpPATH

ORDERED — Ordered Choice , B KAYECTBE pacmpeie]ICHUs OITMO0K Normal

PaccMoTpeTh TaGumity, monydaemyio kak View —> Prediction Evaluation
TeMBI JOKJIA10B:
1. Mogenu co ciydaitHBIMU P PEKTaMH.

2. Mopaenu ¢ pukcupoBaHHBIMU 3 dexTamu.
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3. lunamudeckre MojeI OMHApPHOTO BBIOOpA.
4. IlonynapameTpuyecKkas MOJEb.

5. JIByMepHBIE€ TPOOUT-MOJIEIH.

TumoBble ouneHOYHbIe MaTepuadbl no Teme 6. IlpuunHHOCTL W OJIOYHAS
IK30r€HHOCTb.

BapuaHT npakTH4ecKoOro 3agjaHus:

[IpoBectu uccrnemoBanue mis psga 3HadeHuit uHaekca MMBB (psa IND). Jlannabie mis

ATOTO IIpUMeEpa cojepKaTcs Ha caitte http://www.micex.ru/marketdata/indices/data/archive [2].

JInst TIOCTPOEHUS] TPEXIMEPHUOTHOTO CKOJB3AIIET0 CPEIHEro B MakeTe Eviews MOXHO
MCIIONBb30BaTh Leno4ky Objects =>New object = Model = sma_3=(ind(-1) +ind +ind (+1))/3 wm

BOCIIOJIb30BaThCSl BCTPOEHHOM (yHKIIHEH @movav:  Genr — sma _3 = @ movav(ind(1),3) .

3navenue (ind(1),3) yka3bIBaeT Ha TO YTO YCPEAHAIOTCS TEKYIee U 2 MPeablIyNX 3HaYeHUs psa

ind(1), To ecTh TeKyIIEE U MO OAHOMY COCETHEMY (10 M TTOCJIC) 3HAUCHHUIO CaMOT0 psiia ind

Jl71s TOCTpOeHHs MATUIIEPUOTHOTO CKOJIB3SIIETO0 CPEAHET0 MOXKHO HCIOJIB30BATh LIETIOUKY
Objects = New object = Model = sma_5=(ind(-2)+ind(-1)+ind+ind(+1)+ind(+2))/5 I
BOCTIOJIb30BAThLCSI BCTPOSHHOW (DYyHKITHEH @movav:  Genr — sma _5 = @movav(ind(2),5) .

3nayenue (ind(2),5) yka3plBaeT Ha TO 4YTO YCPEAHSIOTCA TeKyliee W 4 TpPeabLAYIINX
3HaueHus psaaa ind(2), To ecTh TeKyllee U Mo ABa COCETHEMY (10 M TOCIIe) 3HAYCHHUIO CaMOT0 pPsijia
ind

Tembl 10KIa10B:

1. ®unsTp Xoapuka-IIpeckoTra.

2. Meron bpayna.

3. Metox XombTa.

4. Meton XonpTa-Bunrepca.

5. ®unbTp bakcrepa-Kunra.

TumoBbie oOuUEHOYHBbIE MaTepuHadbl 1m0 Teme 7. MeTox00rusi BEKTOPHBIX
asToperpeccuii (VAR).

BapuaHT npakTH4yecKoro 3ajaHus:

Paccmotpers cnenyronryto moaens VAR(1) aiis tpex psimos [2]:

Y, =0,6Y,1 +0,5Z;_ + ¢4,

X, =0,6Y,_ +0,25Z,_; + &9,

Z, =0,25X,_1+0,6Z,_; + &3.
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BEISICHUTE: BBIIIOJHEHO JIH JJIA ITOH MOZACIN YCIOBHUEC CTa6I/IJ'II)HOCTI/I; SABIACTCA JIH

nepemeHHast X G-IpUYUHOMN AJI IEpEMEHHON Y.

[TocTpouTh peanusaluio ykasaHHoW monenu, mnonaras Y] = X| =Z; =0 u renepupys
E1¢,€2¢,€3; KaK HE3aBHCHMbIE MEXIy €000l Mpolecchl TayCCOBCKOro Oejoro Imyma c

D(glt ) =.= D(6‘3t ) =1. Jlns xax 0¥ mapel MEPEMEHHBIX IPOBEPUTH THIIOTE3Y O TOM, YTO OJHA

13 IEPEMEHHBIX HE sBysieTcsl G-MIPUYMHON 111 BTOPOUM EPEMEHHOM.

Martpuunsiii monuaoM A(L) umeer 31ech BUI:

1 0 0) (06 0 05L) (1-06L 0  —05L
AL)=I;-I4L=[0 1 0|-| 0 06L 025L|=| 0 1-06L —0,25L
00 1 0 025L 0,6L 0 —025L 1-06L)
111

det A(L)=(1-0,6L)1-0,85L)1-0,35L)=0— umeer kopHu

MOJEJIb

0,6 ; 0,85 ; 0,35 ”
cTaOuibHa.
U3 tpetsero ypasuenns Z;_| = 0,25X;_5 +0,6Z;_5 + &3, Tax uro
Y, =0,6Y;, 1 +0,5Z, | +&; =0,6Y;_; + O,5(O,25Xt_2 +0,6Z; 5 +&3, )+ Et>
Y, =0,6Y,_; +0,125X; 5 +0,3Z; 5 + &1, +0,563,.

B paMkax IOCIEIHEr0 ypaBHEHHS NPOLLIbIE 3HAYEHHs MEPEMEHHOW X; MOMOramT B

G
PECKa3aHuy 3HaUeHus1 Y7, Tak uto X ——> ).
[TocTpouB peanuzanuio yka3aHHOW MOJAENU C MoMmomblo oO0bekTa Model, obpazoBarhb
00bexT Group, coiepiKaliuii TpU CMOJEIUPOBaHHBIX psxa Yy, X;,Z;. B MeHI0 5TOro o6bhekTa

BeIOpath: View —> Granger Causality — Lags to Include=1.

[IpouHTepnpeTHpoBaTh pe3ynbTaThl, MPEACTaBICHHbIEC B MOIy4yeHHOM Tabnuue. [loscHuTs,
MovyeMy THIOTE3a O TOM, 4TO nepeMeHHass X He sBisieTcs G-mpuunHOW st Y, MOXET OBITh
OTBEPTrHYTOM.

W3mennth ryOuHy 3anasnbiBanuil, monaras Lags to Include=2. BeisicHUTh, H3MEHWICS JTH

G
pe3ynbTaT MPOBEPKHU TUIIOTE3bI X ——> ) U MOYEMY.

[IpoBeputs Ty Xe TUNOTE3y, He mpuOeras K BCTPOCHHOW TPOBEpKE, a OILEHUBAs

HETIOCPEICTBEHHO ypaBHEHHE

Y, = C(I)Yt—l + 0(2)Yt—2 + 0(3))( -1t 0(4)X =2 T &
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W TMPOBEPSIA TUIOTE3Y C(3)=c(4)=0. CpaBHHUTB: COBIAJIO JIM 3HA4Y€HUE MOJydeHHOl F —

CTaTUCTHKU CO 3HAY€HHEM, NMPUBEIECHHBIM B TaljuIle, MOJy4YeHHON B pamkax oOwnekta Group.
OOBSICHUTH IPUYHHBI [2].

Tembl 10KIa10B:

1. ITpoBepka HamMuusi HPUUUHHOCTH 1O | peHIKEDY.

2. Merononorust VAR, BO3HUKAIOIIME PU 3TOM 3aTPYAHEHHUS.

TunoBble oneHOYHbIe MaTepuajbl no teme 8. bailiecoBckmii moaxoa. Beenenue B
¢uasTp Kanmana. baiiecoBckue VAR.
BapuaHT npakTH4ecKOro 3ajaHus:
*
PaccMoTpeTh IieH3ypHpoBaHHyIo [1] perpeccuio uimu TOGHT-Mozenb, rae ¥ =X fB+¢&, &

HE3aBUCHMMO W OJJUHAKOBO pacCnpeaCiICHbl, 1 3HAYCHHUA Ha6mo/:[aeMo, €CJIM U HC OMMpCaACIICHO, €CIIH

2 * *
N[0,07], u 3Hauenne y nabmogaemo, ecnu ) > 0u meonpenenenno, ecmu y <0 .

[Ipearoa0kKUTh, YTO KOIMYIECTBO 1IEH3YPUPOBAHHBIX HaOmoaeHuii ¥ paHo Ng n ) ux

o0o03Hayaer.

BBectn naTeHTHYIO TMEpeMEHHYI Z, KOTOopas COOTBETCTBYET II€H3YpUPOBAaHHBIM

HabmonenusaM, To ectb Z; <0 11 [ — 20 1eH3ypHpPOBAHHOrO HAOIIOAEHHS.

HHH FCHCPUPOBAHUA JIATCHTHBIX MCPCMCHHBIX Zl' MOXET HCIOJIB30BATHCA MCTOL

IIOIIOJIHCHUA NAaHHBIX.

JlaTenTHEIC NEPEMEHHBIC 3AE€CH NPCACTABJIAIOT co0Ol MHOMECTBO HE3aBHCHUMBIX

CIIy4ailHBIX BEJIMYMH U UMEIOT YCEUEHHOE HOpMalbHOE paclpelelieHre Ha UHTepBaje (— oo;O) u

2
IJIOTHOCTH PACIpeIeeHus paBHa ¢(Zi‘yl~,ﬂ,0 )/(1 — CD(x'jﬂ/G))) —0<z; <0, r1e ¢ u ®
ABJIAOTCS (YHKIMEN TIIOTHOCTH M (DYHKIMEH pacnipeneseHns HOPMaIbHON BETMYUHBL.

-2
[IpunsATh, uT0 [ BEIMYMHA MMEET HOPMAIBLHOE PACHpeNeNeHne, a O ~ TaMMa alpHOPHOE
pacmpeeneHue.

-2
[Tokasark, 9TO BO3MOYKHO SBHO TIOJIy9UTh YCIOBHBIE pacpeaeenus uis z;, B,0 ~.

Hcnonb3ys Mpeabiayine pe3yibTaThl KPaTko OMUCaTh aaroputM ['HO6ca Uit CHMYISIK
o -2
3Hauenuit z;, 3,0 .
-2
Iloka3aTh, Kak MOTYT OBITH IIOJy4€HBI PA3yMHBIE CTAPTOBbIE 3HAUeHUs [,0 .
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TeMBI JOKJIA10B:

1. CamnupoBanue no ['n66c¢y.

2. Anroput™m Metpomnonuca.

3. Anroput™m Metpononuca-I'actunrca.

4. @unptp Kanmana.

Tunosblie oneHOYHbIe MaTepuajbl Mo Teme 9. HenuHeiiHble MoAen BpeMeHHBIX
psaaoB. Moaejn BpeMEHHbIX PAIOB € YCJIOBHOM reTepocKeIacTUYHOCTBIO.
BapuaHT npakTH4ecKoro 3aJaHus:

Paccmotpeth cBs3b peiHKa rocynapctBeHHbIx obmuranuii (I'KO) u peiHKa KOpPIOpaTUBHBIX
nennbix 6ymar (Poccuiickas Toprosas cuctema, PTC) (Peresetsky, Ivanter, 2000)(). blcp, u gko,
— ©XCIHeBHBIC 3HAYCHHS HWHJIEKCOB «TONYObIX (uimiek» (Hambosiee IMKBUIHBIX aKIUH) U
roCyIapcTBeHHBIX o0yuranuii. O603Ha4YUTh Yepes X ; Pa3sHOCTh OJHOAHEBHBIX TOXOJHOCTEH IBYX

PBIHKOB [5]:

blc ko
= In D¢ —In 8KOy .
blcp,_, gho;_
PaCCMOTpeTB MOJICJIb BBIpaBHI/IBaHI/IH I[OXOHHOCTGﬁ I[BYX pBIHKOB:

AX; =const+ uX, | +¢&;.
3nece AX; =X, —X;_j. Tlapamerp 4/ uMeeT CMBICI CKOPOCTH BbIPABHUBAHHS

JIOXOJHOCTEH W TIOKa3bIBaeT creneHb wHTerpanuu pbeiHkoB. Onenuts GARCH (1,1) moxens Ha
uatepBaiie 10.01.96 — 10.10.97 (ucnonp3oBath mporpammy Eviews).

Tembl 10KIa10B:

1. Monenu ¢ a¢dexrom peruara: EGARCH, TGARCH.

2. Monens GARCH-in-Mean.

3. Muoromepusie mogenu GARCH.

Tunosbie oneHoyHble MaTtepuajbl Mo Teme 10. /[poOHO-MHTEerpUpOBaHHBbIE PSIbI.
Henuneiinble mnpeoOpa3oBaHusi W eIMHUYHble KOpPHHU. Ce30HHbIe eIMHUYHbIE KOPHHU.

BapuaHT npakTH4ecKoro 3ajaHus:
CMopenupyiiTe peanuszauuu S5 psioB Xy, Zp,X[z»XDz,X3,CHENYS. NIPOLIECCY MOPOXKIECHUS
JTaHHBIX:

x1t = 1,5x1,t_1 - Oasxl,t—z + glt’ xll = X12 = O’
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Xpr =1,5%x,1 = 0.5x0 5 + &34, X1 =X =0,

X3 =1,5x3,1 —0.5x3, 5 + &3, X317 =x35 =0,

Ve = 15Xy +X0p + X3 + &4,

z; =10+ Xy, +x9; + &5,

rac glt 5 gzt 5 ‘93t 5 ‘94t N ‘95t ,— HE3aBUCHUMBIC APYT OT ApyTra NpoueCChl rayCCOBCKOIO oeioro myma €

TUCTIEPCHUSIMU, PaBHBIMU | 1151 €14,E24,E3; ¥ PABHBIME 2 UL E4;,E5¢

PaccmoTpeTh TmosydeHHbIE peanu3aldyd KaK CTaTUCTUYECKHE JaHHBIE W HCIONb3YA
nporenypy Moxancena B makere EViews:
1) OLICHUTE PaHI KOMHTErpanuu CUCTEMbI 5 pAnoB. COOTBETCTBYET JU OLICHEHHOE 3HA4YEHME
TEOPETUYECKOMY 3HAUEHUIO?
2) OLICHUTE MOJENb KOPPEKIHH OLIMOOK, COOTBETCTBYIOIIYIO OLEHEHHOMY paHTy

KouHTerpauu. CpaBHUTE OLICHEHHYIO MOJIENb C TEOPETUYECKOM [2].

Tunosblie oneHOYHbIe MaTepuaibl 0 TeMe 11. [IpakTHYeckre BONPOChl KOUHTETPALIMOHHOTO
aHAJM3a HeCTAMOHAPHBIX BPEMEHHBIX PANAOB. J[MHAMUYeCKUIT MeTO HAaMMEeHb M X
KBaJIpaToB.

TeMbl T0KJIAT0B:

1. IlpoBepka rUMOTE3bl €JMHUYHOTO KOPHA W HEIUHEHHbIE MpeoOpa3oBaHUsI BPEMEHHBIX
pAIOB.

2. OueHuBaHue paHra KOMHTETpalu METOJIOM Moxancena.

3. JInHaMHYECKUI METOJT HANMEHBIIUX KBAJIPaTOB.

4.2. IlpomeskyTOYHASI ATTECTAIUSA
4.2.1. llepeyeHb KOMIEeTEHUHMI ¢ YKa3aHMEM 3TANoOB UX ()OPMHPOBAHMS B MpoIecce 0CBOCHMSI
oOpa3oBareqbHOil mporpammvbl. [loka3areJm M KpUTEPUH ONECHUBAHUS KOMIETEHI U C
y4eToM 3Tana ux GopMUpoBaHUs

Kon
Kon JTana
HaumenoBanune HaumeHoBaHuUe 3Tara 0CBOSHUS
KOMIIETEHI] OCBOEHHS
KOMITETEHIIHU KOMITETEHIIUHA
15971 KOMITETEHI]
15071
Croco0HOCTB K CriocoOHOCTh MPOBECHUE aHATH3a
OK-1 abCTpaKkTHOMY OK-1.2 COCTOSIHUSI M OLICHKH MEPCIIEKTUB
MBIIIICHUIO, aHAIIU3Y, Pa3BUTHUS SKOHOMHUYECKHUX U
CHUHTE3Y COIIMAJIBHBIX CUCTEM B YCIIOBUSIX
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B3aUMOCBS3EN MEXKIY UX
BHYTPEHHUMHU U BHEITHUMH
¢bakTopamu

['0OTOBHOCTBH PYKOBOJIUTH
KOJUIEKTUBOM B cepe
cBoel mpodeccuoHaTbHON

CnocoOHOCTE CaMOCTOATEIILHO

OIK-2 JEeSATENbHOCTH, TosiepanTHO | OIIK-2.2. M3y4arb HAy4HYIO JIUTEparypy 1o
BOCIIPUHUMAs HKOHOMETPUYECKHM METO/1aM
COLIMAJIbHBIE, ITHUUYECKUE, UCCIIEJOBAHHUS
KOH(ecCHOHaNbHBIE U
KYJBTYPHBIE pa3Inyus

JTaln 0CBOCHUS Iloka3zaTennb Kpurepuii onenuBanus

KOMIIeTeHIIUH OLICHUBAHUS
OK-1.2 Cnoco6nocTh | CHOCOOHOCTH npoBoAuTh | Onipenensier BIMSHUE COBPEMEHHBIX
IIPOBEJCHUE aHAJIN3a | UCCIEOBAHNUE IEATEIBHOCTH | SKOHOMHUECKUX TEH/ICHIUH Ha
COCTOSIHUSL M OLEHKH | KOpIOopalHuy, e€ | pa3BUTHE SKOHOMUYECKOH aKTHUBHOCTH
NEPCIEKTHB PA3BUTHUS | COOTBETCTBHE  LEISIM M | KOMIIAHHH. [Tpunumaer
9KOHOMHUYECKUX U [ 337a4yaM  XO3SHCTBEHHOIO | yIIPaBIEHYECKHE PEIICHNUs Ha OCHOBE
COLMAIBHBIX CHCTEM B | pa3BUTHS, IPOTHO3UPOBATH | MOAETHPOBAHUS KOHKPETHOU
YCIIOBHAX BO3MOXHO€  Ppa3BUTHE B | 3KOHOMHYECKON CUTYyalLlUU.
B3aMMOCBSI3e Mexay | Oyayiem;
UX BHYTPEHHUMH U
BHGHIHI/I}IIVITIE daxTopamu CrocoGrocTs

pa3pabaThiBaTh  BapUAHTHI

YIIPABJICHUYECKUX PEILECHUN U
000CHOBBIBAaTh X BBHIOOp Ha
OCHOBE KpUTEPUEB
COLIMAIbHO-PKOHOMUYECKOHU
3¢ (HeKTUBHOCTH

CrocoOHOCTD
OpraHu3aIMOHHO-
YIPaBICHYECKUE PELICHUS

HaXOJIHUTh

OIIK -
CriocoOHOCTE
CaMOCTOATEILHO
U3y4aTh HAy4YHYIO
JIUTEpATYpy o
9KOHOMETPUICCKUM
MeToAaM
HCCIIEIOBAHUS

2.2.

Criocoben  pa3palaTbIBaTh
BapHaHThl YIPaBICHUYECKUX
pemieHnidi ¥ OOOCHOBBLIBATH
WX BBIOOp HAa  OCHOBE
KpUTEPUEB COLIMATbHO-
SKOHOMHUYECKON

3¢ (HEeKTUBHOCTH

Cnocoben MPUHUMATh
METO/TBI " TIPUHITATIBI
YIIPABJICHUYECKUX PELICHUH,
00OCHOBAaHHBIX Ha OCHOBE
KpUTEPUEB COLIMATbHO-
SKOHOMHUYECKON

2 (HEeKTUBHOCTH

Brnaneer Meromamu, mNOpUHIMOAMH U
MHCTPYMEHTAaMH OIICHKH M 00OCHOBAHUS
BapUaHTOB YIPABICHYECKUX pPEUICHUN
Ha OCHOBE KpPUTEPHEB COLUAIBHO-
HKOHOMHYECKOH 3 (HEKTUBHOCTH.
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4.2.2. ®opma u cpeacrBa (MeTobl) MPOBEAEHUS MPOMEKYTOUYHOM aTTeCTAlMU

DK3aMeH MPOBOJUTCS C IPUMEHEHUEM CIEAYIONUX METOA0B (CPEACTB): YCTHOTO OMpoca U
MPaKTUYECKOTro 3aJaHusl.

4.2.3. TunoBble OLICHOYHBIE CPEICTBA

Cnucox BONPOCOB J1JIsl MOATOTOBKH K dK3aMeHY

1.

[\

O o0 9 N n bk~ W

12.
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.
23.
24.
25.
26.

OTanel OMIIMPHUYCCKOI'0O aHAIM3a SKOHOMHWYCCKHUX 3a/1ay.

. Kimaccuueckas nuneitHast MoJienb perpeccumu.

. OueHka MeToJI0OM HaUMEHBIIUX KBaIpaTOB.

. MeTox MOMEHTOB.

. MHK-ouieHku /st MHOKECTBEHHOU PETPECCHUMU.

. Teopema I'aycca — Mapkosa.

. [locTpoeHne nOBEPUTENBHBIX MHOXKECTB M MPOBEPKA TUIIOTES.
. Acumnroruueckue cBoictea MHK-oneHoxk.

. Bei6op pynkrmmonanpaoi Gopmbl. Ommbku crienupuKaiim.
10.
11.

[IpoGema MyITbTUKOJUIMHEAPHOCTH.

[TpoGiiema rerepocke1aCTUYHOCTH.

TectupoBaHue runore3 MNpu HATMYUH FETEPOCKETACTUIHOCTH.

TecTupoBaHue Ha NPUCYTCTBUE FETEPOCKETACTUIHOCTH.

0O0600menusiiit MHK.

Hocrynubsiit OMHK.

OHI0reHHOCTh. UCTOYHUKH DHIOTSHHOCTH.

Cwmemmenne B MHK-onieskax n3-3a 3JHIOT€HHOCTH.

WNucTpymenTanbHble mepeMeHHbIe. TpeboBaHUs K HHCTPYMEHTAIBHBIM MIEPEMEHHBIM.
2-ctynenvateiii MHK.

[Ipo6nems! 2-crynenuaroro MHK.

Cnabple THCTPYMEHTHI. TeCThl Ha SHIOTEHHOCTb.

TecT ycnoBuii cBepXuaeHTUDUKAITIH.

MHK ninis cuctem ypaBHEHUH.

DK30T€HHOCTh 00BACHAIOMUX NepeMeHHbIX. CTporast 3K30r€HHOCTb.

[Tpumepsl cucteM: BHENIHE He cBsi3aHHbIe ypaBHeHUs (SUR), maHenbHbIE TaHHBIC.

Bun marpuiibl KoBapranuu OMMOOK.
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27. Onenka o0sequaeHEIM MHK.

28. Ouenka OMHK u nocrynasim OMHK.

29. O1ieHKa BHEIIIHE HE CBSI3aHHBIX YPAaBHEHUH C OTPAaHUYCHUSMH Ha TapaMETPHI.
30. OueHka cucTeM ypaBHEHUH C IOMOIIBIO HHCTPYMEHTAJIBHBIX IEPEMEHHBIX.
31. 2-ctynenuateii MHK 151 cuctem ypaBHeHHi.

32. 3-ctynenyatsiiit MHK.

33. O00O0IICHHBIN METO] MOMEHTOB.

34. Marpuiisl BecoB. OnTumasnabHasi MaTpUIlla BECOB.

35. Beibop MeTofa OlleHKH CUCTEM. TeCcTUpOBaHUE THUIIOTES.

36. CuctemMbl OTHOBPEMEHHBIX YPaBHEHUH.

37. Ycnosus uckmouenus. Cokpamiennas Gopma. JInHeiHbIe orpaHuueHrs 0011Iero BUaA.

38. YcnoBust uneHTUGUKAIMN, OTCYTCTBUS UACHTH(PUKAIIUN, TOYHON UICHTU(UKAIINY U
CBEPXUICHTU(PUKAIUH.

39. DddexTrBHAS OIICHKA TAPAMETPOB COKPAIIEHHON (HOPMBI.

40. Unentudukanus Ha OCHOBE IPOU3BOJIBHBIX OTPAHUYCHUI MEXTY YPAaBHCHUSMU.
41. Unentudukamms Ha OCHOBE OTPAaHHYCHU HA MATPUILy KOBapHAIIHH.

42. HenmuHEWHOCTh IO YHAOTEHHBIM MIEPEMEHHBIM.

43. TIpoGiema MpoIymeHHBIX TePEeMEHHBIX

44. ®duxcupoBarHbie 3QPeKThI, crydaiiHbie ) HEKTHI.

45. IIpeanonoxenus: 06 ommoOKax: CTporasi 3K30reHHOCTh OOBSICHSIOIINX TEPEMEHHBIX,
TIOTIEPHO/THAS SK30TEHHOCTb.

46. OueHKH ypaBHEHUS B Pa3HOCTSX.

47. OueHKH naHesei co caydaiHpIMU Y PeKTamu.

48. Ouenku nanenei ¢ puxcupoBaHnHbIMU dPdextamu. Tect Xaycmana.
49 Knactepusanusi HaOJIIOICHUN.

50. IucKkpeTHbIE 3aBUCUMBbIE IEPEMEHHBIE.

51. JIuneitHast MoJieTTb BEPOSITHOCTH.

52. IIpoGuT-Mo€eTb.

53. JlorucTuueckas MOIEb.

54. OneHka METOJOM MaKCUMaJIbHOTO TIPaBOOI00uSI.

55. DHIIOTEHHOCTD B OOBSICHSIOIMINUX TIEPEMEHHBIX.

56. MHOX€eCTBEHHAs TOTUCTUYECKAsT MOJEID.
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57.
58.
59.
60.
61.
62.
63.
64.
65.
66.
67.
68.
69.
70.
71.
72.
73.
74.
75.

YnopsioueHHbIE JOTUCTHYECKHE U TIPOOUT-MOJIEIH.
Llen3ypupoBaHHbIE PETPECCUH U HECTy4YaiiHbIe BEIOOPKH.
Tobur-mMomenu.

I'ereporeHHOCTH M SHIOTEHHOCTH B TOOUT-MOJAETISX.

CenexTuBHas BEIOOPKA. TECTUPOBAHUE U KOPPEKIUS CMEIIEHUS CEIEKTUBHOM BHIOOPKHU.
OneHka nporpaMm M 3KCIEPUMEHTOB.

[Ipobnema nu3aiiHa SKCIEPUMEHTOB M CaMOOTOOP.

MeTo/1bp1 OIIEHKH C MCIIOJIb30BAaHUEM propensityscore.

MeTo/1bl OLIEHKH C MCIIO0Ib30BaHUEM HHCTPYMEHTANIBHBIX IEPEMEHHBIX.
CrnaxuBaHue BpEMEHHOI'O psijia.

[Iporno3zupoBanue OyayImKUX 3HAYSHUH BPEMEHHOTO PsJia.
Cxonp3zsue cpegnue. @unbtp Xoapuka — IIpeckorra.

[IpocToe PKCIIOHEHIMATIBHOE CTIIaKUBAHUE.

JIBOIiHOE 3KCIOHEHIMAIBLHOE CIIa)XKMBaHUe, MeTo ] bpayHa.

Merton Xonbsra. Meton Xonbera — Bunrepca.

®unetp bakcrepa — Kunra.

[Iporuo3uposanue no moxaensim ARMA.

[Iporuo3uposanue no moxensim ARIMA.

[TonsiTus npuauHHOCTH 110 [ pelHIKEPY M OJIOYHOM SK30T€HHOCTH OJHOU TPYIIIBI IEPEMEHHBIX

OTHOCHUTEIIbHO JIPYrod IPYMIbl HePEMEHHBIX.

76.

Metononorus VAR u ee uHCTpyMeHTapuii (PYHKIUU UMITYJIbCHOTO OTKIIMKA M JEKOMITO3UIIUN

JTUCTIEPCUI OMTUOOK MPOTHO30B).

77.
78.
79.
80.
81.
82.
83.
84.
85.
86.

CyTb 6aiieCOBCKOT0 MOX0/1a, €r0 OTIWYUE OT YACTOTHOTO (KJIACCHYECKOT0) MOAX0/1a.
[Tepexon oT anpuoOpHOTO pacrpeAesieHus K aoCTePUOPHOMY.

ConpsikeHHbIE pacpeesICHuUs.

BbaiiecoBckue TOYEUHBIE OIIEHKH.

baiiecoBckHe TOBEPUTEIIbHBIE HUHTEPBAJIBI.

baitecoBckas nmpoBepka rurnores.

baitecoBckre BBIBO/IBI B MOJIEJIM HOPMAJIBHOM JIMNHEHHON PErpeccum.

MeTo/1bI TOTy4eHUS BHIOOPOK U3 allOCTEPUOPHOTO PACIIPEICTICHHMSL.

CommumnpoBanue 1o I'nu6ocy.

AnroputMm Metponomnuca.
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87. Anroputm Metpononuca — ['acTunrca.

88. baiiecoBckHil MOAXO0A B MOJENSAX IPOCTPAHCTBA COCTOSIHUM.
89. ®unptp Kasnimana.

90. KoHCTpyKI1IMs anropurma.

91. ®unbTpalys U CriakuBaHue.

92. CTpyKTypHBIE MOJICJIM BPEMEHHBIX PSJIOB.

93. baitecoBckue VAR.

94. Monieny BpeMEHHBIX PSIZIOB C YCIIOBHOM IeTepOCKENACTUUHOCThIO; MOTHBALIMS K UX
HCITOJIL30BAHUIO.

95. Mogens ARCH, ee HeqocTaTKH.

96. TecrupoBanue Ha ARCH-addexr.

97. Monemn AR/ARCH.

98. CraniapTU30BaHHBIE OCTATKH.

99. O606mennas ARCHwmonens (GARCH), ee mpenmytiiecTBa 1 HEJJOCTaTKH.
100. TectupoBanue Ha GARCH >¢ddexr.

101. Monenn AR/GARCH.

102. Mogens IGARCH.

103. Monenu ¢ a¢dexrom peraara: EGARCH, TARCH.

104. KpuBas BIUsiHUS HOBOCTEH.

105. TIpoBepka rumoTe3bl 00 OTCYTCTBUHM ACUMMETPHH BIMSHUS TJIOXUX M XOPOITUX HOBOCTEH.

106. KomnonentHass GARCH.

107 Monens GARCH-in-Mean.

108. Muoromepusie moaenu GARCH.

109. IpoOHO-MHTErpUPOBAHHbBIE BPEMEHHBIE PSIJIBL.
110. Monens ARFIMA.

111. IIpoBepka runoTe3bl €IMHUYHOTO KOPHSI

112. Henuneitasie npeoOpa3oBaHus BPEMEHHBIX PSIOB.

113. Beibop Mexay IpOBEepKO HATMYHUS SAUMHUIHOTO KOPHS B YPOBHSIX M MPOBEPKON HATTUIHS
€AMHUYHOTO KOPHS B Jlorapupmax ypoBHEH.

114. IIpoBepka runoTe3 0 HATMYUK Y BPEMEHHOTO psifia CE30HHBIX €AMHUYHBIX KOPHEH.
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IIpumepHbIe BAPHAHTHI IK3aMEHANMOHHBIX OUJIETOB:

3K3AMEHAIIMOHHBIN BUJIET Ne 1

M0 TUCUMIINHE «IKOHOMETPHUKA (IPOJABUHYTHIN YPOBEHb)»
1. DK30reHHOCTh OOBACHSIONINX MepeMeHHbBIX. CTporasi 5K30r€HHOCTb.

2. TectupoBanue Ha ARCH-3ddexr.
3. Jlns Ka)a0ro U3 TpeX YpaBHEHUH BBISCHUTD, BBITOJHSIOTCS JIU TOPSAKOBBIE 1 PAHTOBBIC

yCIOBUS UACHTUPHUIMPYEMOCTH [5]:

B+ PioWe + r119r + 713b-1 = €y

BBy + Wy + BosNy + 7228, +72aWiy = €

P3aWy + Ny + 7308 + 73301 + 7340 = €3
rne Bi-W:s Ny - unpexc nen, 3apruiata, mpo(Coo3HbIH B3HOC COOTBETCTBEHHO (JHIOTCHHbBIC
nepemennbie), a O u S - MPOM3BOAUTENEHOCTD TPy M KOJIMYECTBO 3a0aCTOBOK (IK30TCHHBIC
IIEPEMEHHBIE).

TTOBTOPHTH IIPOBEPKY IPH AOMOTHHTEILHBIX orpanmueHmsx: 732 =0 ; 732 =1; 30 =733,

IIpuMepHble BAPUAHTHI IK3aMEeHALMOHHBIX OMJIETOB:

3K3AMEHAIIMOHHBIN BUJIET Ne 2

N0 JMCHUIIMHE « DKOHOMETPHKA (IPOABHUHYTHIN YPOBEHbD)»
1. UacTpyMeHTaIbHBIE TIepeMeHHbIe. TpeOoBaHus K MHCTPYMEHTAIbHBIM ITEPEMEHHBIM.

2. Muoromepnbie Moaenu GARCH.

3. PaccMoTpeTh MojieNIb OMHAPHOTO BBIOOpA P(yt = 1): F (a + pd; ), rae d - hukTHBHAS
nepemenHas (mpuaumMaromas 3uadenus 0 u 1). Pesynapraret 100 HaOmr01eHUN TPEICTABICHEI B

BHAC TaOMMIL [S]:

y=0 y=1
d=0 20 32
d=1 36 12

Ouennts napametpsl &, B | ucnone3sys:  logit-Mozmens; probit-mozens. B aByx ciyuasx

IIPOBEPUTH TUIIOTE3 : = 1 CpaBHUTH BBIBOJHI.
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Ixasa oneHUBaAHUA

Kpurepun oneHuBanus

Ounenka

JleMOHCTpHUpYEeT CHOCOOHOCTh MPOBEJACHHS AaHajdu3a COCTOSHUS H
OIICHKH MEPCIEKTUB Pa3BUTHUSI SKOHOMUUYECKHUX U COL[MATBHBIX CUCTEM B
YCIOBUSIX B3aUMOCBSI3eH MEXIy WX BHYTPEHHUMH W BHEUIHUMH
dakTopaMu; CaMOCTOSTENBHO W3ydaTh HAy4YHYIO JUTEpaTypy [0
SKOHOMETPHUYECKHM METO/IaM HCCIIEOBaHUSI.

Onpenensier BIUSHUE COBPEMEHHBIX SKOHOMUYECKHUX TEHJICHLUM Ha
pa3BUTHE DSKOHOMHUYECKOW AaKTUBHOCTH  KOMIIAHMM, IPUHHUMAET
YVIPABJICHUYECKUE PEIICHHs] Ha OCHOBE MOJECIMPOBAHMUS KOHKPETHOM
SKOHOMMYECKON CHUTyallud; BIAJeeT METOJaMH, NpUHLIMUIIAMUA H
WHCTPYMEHTAMH OIICHKH W OOOCHOBAHWS BApUAHTOB YIPABICHUYECKUX
pelIeHni  Ha  OCHOBE  KPUTEPUEB  COLUAIBbHO-3KOHOMHUYECKOU
7 (HEeKTHBHOCTH.

Ouenka 5 (0TJIMYHO)

OOyuarommiicss JEMOHCTPHPYET CIOCOOHOCTh TPOBEACHUS aHalM3a
COCTOSIHUSL M OLIEHKM TEPCIEeKTHB pPAa3BUTHUA HKOHOMHYECKHX H
COLMAIBHBIX CHUCTEM B  YCIOBHSX B3aMMOCBSI3€H MEXIy UX
BHYTPCHHUMH U BHEIIHUMH (DaKTOpaMH; CaMOCTOSTEIILHO H3y4aTb
HAYYHYIO JIUTEPATypy MO IKOHOMETPHUECKUM METOJIaM HCCIICIOBAHUSI.
Jonyckaer HeOOJbIIME HETOYHOCTH B ONPEACIICHUH  BIUSHHS
COBPEMEHHBIX YKOHOMHUYECKUX TEH/ICHIINI Ha Pa3BUTHE YKOHOMUYECKOM
AKTUBHOCTH KOMIIAHUM;, B TPUHATHH YIPABICHUECKUX peEIICHUN Ha
OCHOBE MOJICITUPOBAHMS KOHKPETHOW OSKOHOMHYECKOH CHUTYallHu;
BIaJceT METO/JaMH, NPUHIUIAMA M HMHCTPYMEHTAMH OLCHKH H
00OCHOBaHMS BAPUAHTOB YIIPABICHYECKUX PEIICHUH Ha OCHOBE
KPUTEPHEB COLIMATBHO-3KOHOMUYECKOH 3()(hEeKTUBHOCTH.

Ouenka 4 (xopor1o)

OOyuaromuiicss AEMOHCTPHPYET HA HU3KOM YPOBHE IIPOBEACHUS aHAIN3A
COCTOSIHUSL M OLIEHKM TEPCIEKTHB pPAa3BUTHUA HKOHOMHYECKHX H
COIMAJIbHBIX CHCTEM B  YCIOBHSX B3aUMOCBSI3€H MEXKIy WX
BHYTPCHHUMH U BHEIIHUMH (DaKTOpaMH; CaMOCTOSTENIbHO H3y4aTb
HAY4YHYIO JINTEPATypy MO SIKOHOMETPHUECKUM METOJaM MCCIIEOBAHMSL.
JlomyckaeT CyIIeCTBEHHbIE HETOYHOCTH MpPU OMNPEACTICHUU BIUSHUSI
COBPEMEHHBIX YKOHOMHUYECKHX TEHACHIMH Ha Pa3BUTHE YIKOHOMUYECKON
AKTUBHOCTH KOMIIAaHMM; HE BCET/Ia TOTOB NMPHHUMATh YIpPaBICHUYECKHE
pelIeHnsT Ha OCHOBE MOJEIMPOBAHMS KOHKPETHOW HSKOHOMHUYECKOW
cuTyanuu. Biageer MeTogamMu, NpUHIIUIIAMU M HHCTPYMEHTAaMH OLICHKH,
HO HE TOTOB K 00OCHOBAaHHMIO BAPHAHTOB YNPABICHYECKUX PEIICHUH Ha
OCHOBE KpUTEPHUEB COIIMATIbHO-DKOHOMUYECKON 3P PEKTUBHOCTH.

Onenka 3
(YAOBIETBOPUTEIBHO)

CtyneHT He crnocoOeH MpOBEACHUS aHalM3a COCTOSHUS U OLEHKH
NEpPCHEKTUB PAa3BUTUA HKOHOMUYECKUX U COLUUAIBHBIX CHCTEM B
YCIOBUSIX B3aUMOCBSI3eH MEXIy WX BHYTPEHHUMH W BHEUIHUMH
dakTopaMu; CaMOCTOSTENIBHO U3ydaTh HAy4YHYIO JUTEpaTypy Ii0
SKOHOMETPUYECKHM METO/IaM HCCIIEOBaHUS.

He omnpenensier BnusiHMEe COBPEMEHHBIX SKOHOMUYECKUX TEHJICHLUNU Ha
pa3BUTHE DSKOHOMHUYECKOW AaKTUBHOCTH KOMIIAHMM; HE MPUHUMAET
YVIOPABJICHUYECKUE PEIICHHs] Ha OCHOBE MOJECIMPOBAHMS KOHKPETHOM
SKOHOMMYECKON CHUTyalluM; HE BIaJeeT METOJaMH{, MNPUHLUIAMH H
WHCTPYMEHTAMH OIICHKH W OOOCHOBAHWS BApUAHTOB YIPABICHYECKUX
pelIeH  Ha  OCHOBE  KPUTEPUEB  COLUAIBbHO-3KOHOMHUYECKOU
2 (HEeKTHBHOCTH.

Onenka 2
(HEYAOBIETBOPUTENIBHO)
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4.3. MeToanyeckue MaTepuabl
IIpouenypa npoBeaeHHs YCTHOIO IK3aMeHa
ATTGCTaHI/IOHHble HUCIIbITAHUA HpOBOI[HTCH npeno;[aBaTeﬂeM, BellyH_II/IM JICKITMOHHBIC

3aHATHUS 10 JTAHHOM NUCHMIUIMHE. Bo BpeMs aTTeCTallMOHHBIX HCHBITAHUN O0YyYaroluecs MOTYT
I0JIb30BAaThCs MPOrpaMMON y4dyeOHOM IUCHMIUIMHBL, a TakXe C pa3pelleHHsl IpernojaaBaTels
KaJbKyJIsTOpaMu. BpeMs MOAroTOBKM OTBETa IpU CAAaye 3K3aMEHa B YCTHOM (hopMe JOJIKHO
coCTaBJIATH He MeHee 20 MHUHYT (110 >KEJIaHUIO0 00Y4YaroLIerocs OTBET MOXKET OBITh TOCPOYHBIM).
Bpewmst orBera — He Gosnee 15 munyT. Ilpu moAroTroBke K yCTHOMY 3K3aMEHY SK3aMEHYEMBbIi, Kak
IPaBUJIO, BEIET 3allUCH B JIUCTE€ YCTHOIO OTBETa, KOTOPbIM 3aTeM (MO0 OKOHYAHHUHU 3K3aMEHA)
cAaeTcs HK3aMEHATOPY.

[Ipy mpoBeAEHHMHM YCTHOIO DJK3aMeHa 5SK3aMEHAIMOHHBIA OHIIeT BBIOMpaeT cam
PK3aMEHYEMBII B CIy4yallHOM MOpsAJIKe. OK3aMEHATopy IIpeNoCTaBiIsieTCs IpaBO 3a/aBaTh
0o0y4aromyMCsl JIONOJHUTENbHBIE BOINPOCHI B PAMKax MPOTPAMMBbl JTUCIHMILIMHBI TEKYIIEro
CeMeCTpa, a TaKXkKe, IIOMUMO TEOPETUYECKUX BOIIPOCOB, AABaTh 3aJadd, KOTOPBIC M3y4allUCh Ha
IPAKTUYECKUX 3aHSATHSAX. OneHka pe3yapbTaTOB YCTHOIO AaTTECTALMOHHOTO HWCIBITAaHUS
00BsIBIIACTCST O0yYarOIMMCsl B J€Hb €ro mpoBeaeHus. Ilpu mpoBeAeHWH YCTHOTO HK3aMeHa B
ayJUTOPUU MOTYT OJIHOBPEMEHHO HaXOAUTHCS He Ooliee MecTH 3k3aMeHyromuxcs. Ilo okoHuanun
OTBETa Ha BOINpPOCHI Omiera HK3aMEHATOp MOXKET 3aJaTh 3K3aMEHYEMOMY JIONOJIHUTENIbHbIE U

YTOUYHSIOLIME BOIPOCHI B IpeJiesiax yueOHOro MaTepraia, BBIHECEHHOTO Ha DK3aMEH.

5. Mertoauyeckue yKazaHus 1Js1 00y4arOUUXCH M0 OCBOCHUIO JUCHMIIIIHHbBI
CaMOnoAroToBKAa K NPAKTHYECKUM 3aHATHAM

[Ipy moAaroToBke K MPAaKTHUECKOMY 3aHSITHIO HEOOXOAMMO MOMHHTH, YTO Ta WU HHAas
JUCLUIJIMHA TECHO CBf3aHAa C paHee H3y4aeMbIMH Kypcamu. bosiee TOro, MMEHHO CHUHTE3
MOJIYYEHHBIX paHee 3HaHUU M TEKYIIero Marepuania Mo Kypcy JAejlaeT MOJAr0TOBKY pe3yJlbTaTUBHOM
1 BCECTOPOHHEI.

Ha cemuHapckux 3aHATHSAX CTYIEHT JOJDKEH YMETh IOCIENOBATEIbHO W3JIaraTh CBOM MBICIH H
apryMEHTHUPOBAHHO MX OTCTaNBAaTh.

JI1st TOCTHIKEHUST STOM 1eJIM HE0O0X O IUMO:

1) 03HAKOMHUTBCS C COOTBETCTBYIOIICH TEMOM MPOTPaMMBbI TUCIUTUIHHBL;

2) OCMBICIIUTD KPYT U3y4aeMbIX BOIIPOCOB U JIOTUKY X PACCMOTPEHUS;

3) N3y4nuTh PEKOMEHOBAHHYIO JIUTEPATYPy IO JAaHHOU TEME;

4) TIIATEIbHO U3YUUTD JIEKIIMOHHBIA MaTepHa,

5) 03HaKOMHTBCSI C BOIPOCAMHU OYEPETHOTO CEMUHAPCKOTO 3aHSATHS;
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6) MOATrOTOBUTH KPATKOE BBICTYIUIEHHE IO KaXKJAOMY M3 BBIHECEHHBIX Ha CEMHUHApPCKOE 3aHSTHE
BOIIPOCY.

W3ydenue BOMPOCOB OuEpeAHON TeMBlI TpeOyeT IIIyOOKOro YCBOCHHS TEOPETHUYECKHMX OCHOB
JUCLUIUIMHBL, PACKPBITUS CYIIHOCTH OCHOBHBIX JKOHOMMYECKMX KaTeropuil, HpoOJeMHBIX
acIeKTOB TEMBI U aHAIN3a (PaKTHUECKOro MaTepHuaia.

[Ipn mpeseHTanuM martepuana Ha CEMHHAPCKOM 3aHSATHM MOYKHO BOCIOJIb30BaThCS CIENYIOIIMM
QITOPUTMOM HU3JI0KEHUS TEMBI: ONPEAEICHUE U XapaKTEPUCTUKA OCHOBHBIX KAaTE€rOPHii, IBOJIOLHUS
IpeaMeTa MCCIEeIOBAHUsA, OLEHKAa €ro COBPEMEHHOIO0 COCTOSIHMS, CYLIECTBYIOIIUE IPOOJIEMBI,
NEPCIIEKTUBBI PA3BUTHS.

MeToau4veckue YKazaHus MO BBINMOJTHEHHUIO JOKJIA/10B

B pabGore nomKHBI OBITh HW3JO0XKEHBI AaKTYaJbHOCTh BBIODAaHHOW TEMBI, €r0 COBPEMEHHOE
COCTOSTHUE, TPOOJIEMBI M TOJIXO/BI K UX pemeHuto. B pabore nomkeH ObITh M3JI0KEHO aBTOPCKOE
BUJICHHE HCCIeayeMol mpoOjemMbl W BO3MOXHBIE NyTH ee pemeHus. Ilpu HeobxomumocTu
JOJKHBI OBITh BBINOJHEHBI aHATUTHYECKHE PAcueThl, MOATBEPIKAAONINE MO3HMLIHI0 aBTOpa, U

packpsiBatotue 3¢ (HEKTUBHOCTD Mpe/IaracMbIX PEIICHHH.
Crpykrypa noknaza:

1) TUTYNTBHBIN JUCT;

2) colepkaHHUE, B KOTOPOM YKa3bIBAIOTCSI Ha3BaHUS BCEX PA3EIIOB JIOKJIAJa U COOTBETCTBYIOLINE
HOMEpa CTPaHUII;

3) BBeacHUE 00BEMOM 1-2 CTpaHUIIHI;

4) oOcHOBHas 4acTh JOKJIaJa, KOTOPas MOXKET COCTOSATh U3 HECKOJIbKUX Pa3J/IeloB U MPEANoIaraet
OCMBICJIEHHOE U JIOTMYHOE H3JIOKEHUE IJIABHBIX IOJOKEHUW M HUIEH, COoAeprKaluxcs B
U3y4EHHOMU JINTEPATYpE;

5) 3akioueHHe, KOTOPOE CONEPHKUT IJIaBHBIE BBIBOJBI U UTOTH U3 TEKCTa OCHOBHOW YacTH, B HEM
OTMEYaeTcsl, KakK BBIMOJHEHbl 3aJaud M JOCTUTHYTHI JU IenH, cHOpMYIUPOBaHHBIE BO
BBEJICHUH;

6) mnpuUIOKEeHHUe, BKIoYaroliee rpaduku, TaOJINIbl, pacyeThl;

7) Oubnumorpadus (CIUCOK JUTEpATyphl), TJ€ YKa3bIBA€TCS pEaJbHO WCIOJIb30BAaHHAS IS
HamnucaHus pedepara IuTeparypa.

O6beM nokiana cocraBiseT 5-6 crpanui. PaboTta BBHIOIHAETCS Ha OJHOW CTOPOHE JINCTA
¢dopmata A4. Ilo o6erM CTOpOHAM JINCTA OCTABIAIOTCS MOJsS, peKoMeHuayercs mpudpt 12-14,
uHTepBan - 1,5. Bee nmuctel pedepara qoKHBI OBITH TPOHYMEpOBaHbl. Kaxkaplil BOIPOC B TEKCTE

A0JIKCH UMETH 3aroJiIoBOK B TOYUHOM COOTBETCTBHUH C HAMMCHOBAHUEM B COACPIKAHNU.
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MeToanyeckue peKOMEHIAIUH M0 MOATOTOBKE K MPOMEKYTOYHOH aTTecTalluH

[Ipu moAroToBke K MPOMEXKYTOUYHOM aTTecTallud O3HAKOMBTECHh CO CIIMCKOM MPEACTaBICHHBIX
BOIPOCOB. DOpMYIUPYUTE OTBET C TOYKH 3PEHHUS MPUMEHEHMS PA3IUYHBIX METOJOB aHaIu3a
naHHbIX. HeoOXonuMo NaTh apryMeHTUPOBAHHBIA OTBET, MOATBEPKIAIONIMN YPOBEHb OCBOCHUS

KOMIICTCHIIUH.

6. YdeOHasi muTEepaTypa u pecypcbl HHPOPMALMOHHO-TEJIEKOMMYHUKALIMOHHOM ceTH
"UnTepHer', yueOHO-MeTOAMYECKOE 00ecIIedeHHEe CAMOCTOATENbHO padoThI
o0yyarommxcsi o JMCHHUIJIMHE
6.1. OcHoBHas UTEpaTypa
l. Komun, Kamepon Mukposkonomerpuka. Kuura 1 [DnekTpoHHBINH pecypc] : METOIBI M UX

npumenenus / O. Kamepon Konun, [Ipasun Tpuseau K. ; mep. C. ABansH [u 1p.]. — DAEKTPOH.
TeKCTOBbIe AaHHble. — M. : [lemo, 2015. — 551 ¢. — 978-5-7749-0955-1. — Pexum pocryna:
http://www.iprbookshop.ru/77351.html

2. Komun, Kamepon Mukposkonomerpuka. Kuura 2 [DnekTpoHHBINH pecypc| : METOIBI U UX
npumenenus / O. Kamepon Konun, [Ipasun Tpuseau K. ; mep. C. ABansH [u 1p.]. — DAEKTPOH.
TeKCTOBbIe AaHHble. — M. : [lemo, 2015. — 664 c¢. — 978-5-7749-0956-8. — Pexxum mocryna:
http://www.iprbookshop.ru/77352.html

3. I'pun, Y.I'. Dxonomerpudeckuit anamu3. Ku. 1 /Y. ['pun ; mep. ¢ aHri. ; moa Hayd. pes.
C.C. CunensuukoBa, M.IO. TypynueBoit. — Mocksa : Uznarensckuit nom «/leno» PAHXul'C,
2016. — 760 c. - (Akagemuueckuii yueOHuK). - ISBN 978-5-7749-1157-8. - Pexxum moctyma:

https://new.znanium.com/catalog/product/1043304

4. I'pun, Y.I'. Dxonomerpudeckuit anamu3. Ku. 2 / Y. ['pun ; mep. ¢ aHri. ; MOA HAy4Y. pej.
C.C. CunenbuukoBa, M.IO. TypynueBoit. — Mocksa : Uznarensckuit nom «/leno» PAHXul'C,
2016. — 752 c. - (Akagemuueckuii yueOHuK). - ISBN 978-5-7749-1158-5. - Pexxum moctyma:

https://new.znanium.com/catalog/product/1043306
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6.2. lonoiHUTEILHAS JIUTEPATYPa
1. Jeffrey M. Wooldridge (2012) Econometric Analysis of Cross Section and Panel Data, MIT

press (aseKTpoHHBIN goctyn yepe3 Ebrary http://site.ebrary.com/lib/ranepa

2. Kennean, I1. [TyreBoautens no sxoHomerpuke. Ku. 1./ I1. Kennenu ; mep. ¢ aHrI. ; o Hayd.
pen. B.II. Hocko. — MockBa : Mzparensckuit aom «Jlemo» PAHXul'C, 2016. — 528 c. -
(Akamemuueckuii yueOHHK). https://new.znanium.com/catalog/product/1043270

3. Kennenn, II. IlyreBogurens no sxoHomerpuke. Ku. 2 / I1. Kennenu ; mep. ¢ aHri.; nmoa Hayd.
pen. B.II. Hocko. — MockBa : M3parensckuit aom «Jlemo» PAHXul'C, 2016. — 512 c. -
(Axagemuueckuii yaeOHUK). https://new.znanium.com/catalog/product/1043268

4. Xaitsamm, @. Dxonomerpuka / @. Xaifsmm ; mep. ¢ anra. mox Hayd. pen. B.IL. Hocko. —
Mocksa : U3natenbckuii gom «Jlemo» PAHXul'C, 2017. — 728 ¢. — (AxagemMudeckuii y4eOHHUK).

https://new.znanium.com/catalog/product/1043302

6.3. YuyeOHO-MeTOAMYECKOE 0O0ecTIiedeHHe CAaMOCTOSATEIbHOM padoThl
He npenycmorpeHo.
6.4. HopmaTuBHbIE IPABOBbIE JOKYMEHTHI.

He npenycMoTpeHsl.

6.5. UnTepHeT-pecypchbl.

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

2. minfin.ru — MunucrepcTBo ¢punancoB Poccun

3. www.gks.ru — 'ockomctar Poccun

4. www.rbc.ru — Undopmanmonnoe arearctBo «Pocousneckoncantuury (Poccus)

5. www. www.cbr.ru — [lenTpanpabiii 6ank Poccun

6. minfin.ru — MunucrepcTBo ¢punancoB Poccun

7. www.gks.ru — 'ockomctar Poccun

8. www.rbc.ru — Undopmanmonnoe arearcTBo «Pocousneckoncantuury (Poccus)

9. www.worldbank.org — Bcemupnsrii 6ank

10.  www.imf.org — MexyHapoIHbIN BaTIOTHBIN (HOH/

11.  https://www.hse.ru/info — ['ocygapcTBeHHBIN YHUBEpCUTET — BhICIIas mkosia S3KOHOMUKH
(Poccus)

12.  www.beafnd.org - bropo skonHoMuueckoro ananusa (Poccust)

13.  http://www.libertarium.ru/library - bubnnoTrexa MaTepranoB 1Mo YKOHOMUYECKON TeMaTHKE
14. www.ecfor.ru PAH MHCTUTYT HapoTHOX035HCTBEHHOTO MPOTHO3UPOBAHHSI.
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15.  http://www.economicsnetwork.ac.uk/links/data_free - Ha aTom caiite mmeeTcst 6ombIioe
KOJIMYECTBO CCHUIOK Ha Pa3lIMYHBIC CAUTHI, COAepKAIIKe B CBOOOTHOM JIOCTYIIC JaHHBIE
SKOHOMHUYECKOW CTATUCTUKMU.

16.  http://www.census.gov/ipc/www/idb - MexaynapoaHas 6a3a qaHHbIX bropo mepenucu
Hacesnenust CIIIA / U.S. CensusBureau -InternationalDataBase (IDB).

17.  http://www.econ.kuleuven.be/gme/data.htm - CraTuctudeckue qaHHbIC, HCIIOIH30BAHHBIE B
kuaure: Bepouk M. (2008). ITyreBoauTens o COBpeMeHHOH 3koHOMeTpuke. M., HayuHas kHura.
18.  http://economist.mrsu.ru/info/kaf statistic/poleznie ssilki.html - Tlome3Hsie cchuiku Ha
CalThl, Ha KOTOPBIX MPUKIATHON SKOHOMHUCT MOXKET HAUTH JaHHBIE JJIsI UCCIIEA0OBAHUM.

19.  http://www.feweb.vu.nl/econometriclinks/slinks/ - Ha aTom caiite umeercs GomnbIoe
KOJIMYECTBO CCHUIOK Ha Pa3InYHbIE HHTEPHET-PECYPCHI, TOCBSIIIEHHBIC U3YYCHHIO, pa3paboTKe U
MPUMEHEHUIO SKOHOMETPUUYECKIX METOJIOB.

6.6. UHble HCTOYHUKH

l. Hocko, B.I1. Dxonomerpuka. Ku. 2. Y. 3, 4 [DnextponHslii pecypce] : yueonuk / B.I1.

Hocko. — DnextpoH. nan. — Mocksa: U3narensckuii nom "leno" PAHXul'C, 2011. — 576 c.

2. Kozhan R. Financial Econometrics with Eviews.
3. Gusti Ngurah Agung. Time Series Data Analisis Using Eviews.
4, Marnyec, . P., Kateiues, I1. K., [lepecenkuii, A. A. OxoHomeTpuka. HauanbHblit Kypc:

yuebnuk: rpup MO / 5. P. Marnye, I1. K. Katsimes, A. A. Ilepecetkuid. - 8-¢ uza. - M.: Jleno,
2007.- 504 c. - ISBN 978-5-7749-0473-0: 231-00.

5. Bep6uk M. (2008). [TyTreBoauTenp Mo coBpeMeHHOM 3koHOMeTpuKke. M., Haydnas kHura.

6. [B/1-1] ba3a nanubIx «O1EHKH COBOKYITHON (haKTOPHOM MPOU3BOJUTEIBHOCTH POCCUMCKUX
¢dupMm oOpadaTbIBaroIIeii MPOMBIIUIEHHOCTH ¢ HH(pOpPMaLKel 1o reorpaduyeckoil JToKamTu3aum
7. [B/1-2] ba3a nanHbiX «THIEKCHI COBMECTHOM JIOKAIU3aIMK JJIsl TTap OTpaciiei

obpabaTsIBarolel mpoMbIIuIeHHOCTH Poccumy.

7. MarepuajbHO-TexHHYecKas 0a3a, HHGpOPMAIMOHHBIE TEXHOJIOTHH, IPOTPaMMHOE
ol0ecrieyeHne 1 HH(POPMAIIHOHHBIE CIPABOYHbIE CHCTEMbI
ba3bl 1aHHbIX, HHPOPMALMOHHO-CIIPABOYHBIEC H IOMCKOBBIE CHCTEMBI
1. www.biblio-online.ru —3nekrponHo-6ubauoreynas cucrema [DbC] FOpaiit;

http://www.iprbookshop.ru — DnekTponHo-6mbmoreunas cucrema [IbC] «Iprbooksy

https://e.lanbook.com - DnexTponHO-OMOMMOTeUHAst cuctema [IBC] «Jlauby.

http://elibrary.ru/ - Hayunas snextponnas 6udanoreka Elibrary.ru.

https://new.znanium.com SnexkTpoHHO-OubOIMOTEYHAs cucteMa [DbC] «Znanium.comy.

A

https://dlib.eastview.com — Madopmarmonusiii cepsuc «East Viewy.
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7. https://www.jstor.org - Jstor. [lomHBIE TEKCTHI HAy4YHBIX JKYPHAJIOB U KHHUT 3apyOeHBIX

n31aTrciIbCTB.

8. https://elibrary.worldbank.org - Dnexrponnas 6ubnmoreka BecemupHnoro banka.
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