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1. IlepeyeHb MIaHUPYEMBIX Pe3yJbTATOB 00y4eHUsI N0 JUCIUIINHE, COOTHECEHHBIX €

IVIAHUPYEMBbIMH pe3yJIbTaTaMU OCBOEHHS MPOrPaMMBbl

1.1. Auctuuimna b1.65.03 «DxoHOMeTpuKa (MIPOABUHYTHIH YPOBEHB)» 00€CIIeUNBAET OBJIaICHUE

CICAYIOIUMU KOMIICTCHIIUAMMU:

Kon Haumenosanue Kon HaunmenoBanue >Tamna
KOMIIETEHIIMM | KOMIIETEHLIUU 3Tana OCBOCHHS OCBOCHUSI KOMITETEHIIMH
KOMIIETEHIINH
OK-1 Crioco6HOCTH K OK-1.2 CriocoOHOCTD K TPOBEICHUIO
abCTpaKkTHOMY aHaJIM3a COCTOSHUSA U OLIEHKH
MBIIUICHUIO, AaHAIIU3Y, MEPCIEKTUB Pa3BUTHUSA
CUHTE3Y. SKOHOMHYECKUX U
COIIMAJIbHBIX CUCTEM B
YCIOBHUSIX B3aUMOCBS3€1
MEXy X BHYTPEHHUMU H
BHEITHUMH (PaKTOpaMH.
OIIK-1 I'otoBHOCTB K OIIK-1.3 CriocoObHOCTh pemarhb 3a1auu
KOMMYHHUKAIIIH B npodeccCuoHaTbHOW
YCTHOM U MMCbMEHHOU JEATEIIbHOCTH, IPUMEHSA
dbopMax Ha pycCKOM U SKOHOMETPUYECKHE MOJIEIH.
WHOCTPAHHOM SI3bIKAX
JUISL pellIeHus 3a1a4
npoecCuoHABLHOM
JESITEIbHOCTH.

1.2.B pe3ynbTate OCBOCHUS JUCHUILIMHBI Y CTYACHTOB JOKHBI ObITh C(DOPMHUPOBAHBI:

(uHaAHCOBOTO IIaHA
1 (HOPMUPOBAHHIO
IIEJIEBOTO
MHBECTUIIHOHHOTO
noptdens (B);
®uHaHCOBOE
KOHCYJIbTUPOBAHHE
0 IIUPOKOMY
CHEKTPY
(bMHAHCOBBIX yCIyT
(B/01.7) ;

OTD/TD Kop srana PesynbTaThl 00yueHus

(mpu HaTUYMHU OCBOCHHS

npodcrangapra) KOMIIETeHITNHU

Crnenuajucr no OIIK-1.3 Ha ypoBHe ymeHmii:

¢puHaHcoBOMY OcymecTBiATh 1000 (PMHAHCOBBIX
KOHCYJbTHPOBAHUIO IPOAYKTOB U YCIIYT;

TO [IpenocTaBiATh KIMEHTY KaUECTBECHHBIC
KoHncynbTupoBanue npogeccuoHaIbHbIE YCIIYTH,

KIIMEHTOB I10 OpPHEHTHUPOBAHHbBIC HA TIOTPEOHOCTH U
COCTaBJICHUIO UHTEPECHI KIIUEHTAa,

CobupaTh, aHaATU3UPOBATH U MPEOCTABIISATH
JOCTOBEPHYIO HH(OpMaIIUIO B MaciTabax
BCETO CIIEKTpa (PUHAHCOBBIX
(MHBECTUIIMOHHBIX ) YCITYT;

OTtcTrauBaTh HHTEPECH! KJIMEHTA B MOBBIIICHUU
Ka4yecTBa, IOCTYITHOCTH U 0€301aCHOCTH
WHBECTUIIMOHHBIX YCITYT.

Ha ypoBHe 3HaHMIi:

-0CHOBBI 3((HEKTUBHBIX MEKITNIHOCTHBIX
KOMMYHUKAaIHM;

- 3THKA JIEJIOBOT'O OOIIECHH;




- HEOOXOAUMBIN CHEKTP (PUHAHCOBBIX
HPOJIYKTOB U YCIIYT;

VYnpasnenue
IPOIIECCOM
(hbUHAHCOBOTO
KOHCYJTBTUPOBAHUS B
OpraHu3anu
(mogpaznenenun) (C)
Pazpabotka
METOJIOJIOTUU U
CTaHJIapTHU3ALH
npoiiecca
(hbUHAHCOBOTO
KOHCYJTBTUPOBAHUS U
(hbUHAHCOBOTO
TUTAHUPOBAHUS

(C/01.7)

OIIK-1.3

Ha ypoBHe ymeHwuii:

YCTaHaBJIMBATh U MOAACPKUBATH JACIIOBLIC
KOHTAKTBhI, CBA3H, OTHOLICHHS, KOMMYHHKAI[UU
C COTpYAHUKAMU OpraHu3alnu,
($hopMHUPOBATH OOIIYIO IMO3HUITHIO IO BOTIPOCY
(UHAHCOBOTO KOHCYJIbTUPOBAHHUS;
aHAJIM3UPOBATh U BHIHOCUTD CYXKICHHE O
MNPpUMCHUMOCTH MCTOAUK q)HHaHCOBOI‘O
TUTAHUPOBAHUS 1711 OTJENIbHBIX KaTeropuil
KJIMEHTOB,;

- aHaJIM3UPOBATh MH(OPMAIIMIO, TEHACHLIUN
JIy4IIX MUPOBBIX IIPAKTUK U YPOBEHD
anmapaTHO-UH(POPMAIMOHHOTO 00eCIIeueHUs
nporecca GUHAHCOBOTO KOHCYJIbTUPOBAHUS B
OTpaciii U B OpraHU3allNH;

Ha ypoBHe 3HaHUii:

- OCHOBBI CTPATETUYECKOTO MEHEDKMECHTA U
MapKETHUHTA;

- OCHOBBI TIOHSITHUSI © COBPEMECHHBIC TTPUHIIUTIBI
paboTsl ¢ mHGOpMaIUei, KOPIOPATUBHBIC
WH(pOpPMaIIMOHHBIE CHCTEMBI U 0a3bl JaHHBIX;
- OCHOBBI yIIPaBJICHUS POCKTAMH,

- OCHOBBI TEOPHH KOPIIOPATHBHBIX ()MHAHCOB;
- OCHOBHBIE TIOJIOKEHUS HAIIMOHATBHBIX U
MEXTyHAPOIHBIX CTAaHJIAPTOB U PYKOBOJICTB B
o0J1acTH yrnpasieHus: HHPOPMaIMOHHBIMU
TEXHOJIOTUSIMU U UHPOPMAITMOHHOM
0e30I1aCHOCTH;

IIC «CTtpaxoBoii Opokep»:

OT®

Oxkazanue
nH(pOpPMaIMOHHO-
KOHCYJIbTAIUOHHBIX U
METOAMYECKUX YCIYT

(D)

T® KoncynbTupoBanue

norpeduTeneit u
MOCTABIIMKOB
CTPaxOBBIX
(mepecTpaxoBOYHBIX )
YCIIYT ¥ UHBIX JIUII (B
TOM YHCJI€ OpraHbl
BJIACTH) TI0 BOIIpOCaM
CTpaxOBaHUS
(mepecTtpaxoBaHHUsl)
(D/01.7)

OIIK-1.3

Ha ypoBHe ymeHwuii:

- AHaIM3MpPOBAaTh HOPMATUBHBIE IPABOBBIE
aKThl B chepe cTpaxoBaHus (IepECTPaxOBaHMUs ),
- AHaIM3UPOBATh CUCTEMY TOCYIaPCTBEHHOTO
perynupoBanusi B cpepe cTpaxoBaHUS
(mepectpaxoBaHusi);

Ha ypoBHe 3HaHUii:

- 'paxxnanckoe 3akoHoAaTensCcTBO Poccuiickoit
denepaunu;

- MexayHapogHoe 3aKOHOIATEIbCTBO B chepe
CTpaxOBaHMUS;

- HopmaTuBHBIE TpaBOBBIE TOKYMEHTHI B chepe
CTpaxOBaHMUS;

- Teopus cTpaxoBaHnus;

- CTpaxoBoe J1e1o;




- OCHOBBI MApKETUHT 4,

- PernonanpHas 5KOHOMHKA,

- DKOHOMHKA OTPaCJIEBBIX PHIHKOB;
- MupoBas 5KOHOMUKA;

- MakposKkOHOMHUKA.
OT® OIIK-1.3 Ha ypoBHe ymeHuii:
Okazanue - AHanM3UpPOBaTh CYIIECTBYIOIIUE CTPAXOBBIE
MH(POPMAIIMOHHO- POrpaMMBbI U CTPAaXOBBIEC IPOIYKTHI;
KOHCYJIbTAI[MOHHBIX U - AHaIM3MpPOBATh PUCKU HA MEXKAYHAPOIHOM U
METOAMYECKUX YCIYT HAIIMOHAJILHOM yPOBHE;
(D)
TD
Pa3pabotka u Ha ypoBHe 3HaHmii:
peayM3anys HOBBIX - I'paxxnanckoe 3akoHOAATENLCTBO Poccuiickoi
MIPOrpaMM CTPAXOBAHUS denepannu
(mepectpaxoBaHus) - MexayHapoaHOE 3aKOHO/IaTeNbCTBO B chepe
(D/02.7); CTPaxOBaHMS
- HopmatuBHbIE TpaBOBbIE JOKYMEHTHI B chepe
CTpaxOBaHUS
- Metoanueckue JOKYMEHTHI B CTPaxOBaHUHU
(mepecTpaxoBaHUM)
- Teopus cTpaxoBaHus
- CtpaxoBoe aemno
- DKOHOMHMKA OTPACIEBBIX PHIHKOB
- PernonanpHas s5kOHOMUKaA
- Puck-MeHe;»KMEHT
- MapKeTHHT CTpaxoBBIX YCIYT
OoTo® Ha ypoBHe ymeHwuii:
Oxka3anue OIIK-1.3 VY4acTBOBaTh B MOATOTOBKE M paboTe KPYIIIBIX
MH(pOpPMaIMOHHO- CTOJIOB, KOH(DEpEHIINA, CHMITO3MYMOB

KOHCYJBTAI[MOHHBIX U
METOAMYECKUX YCIYT
(D)

TD

ConeticTBue
MTOBBIIIICHUIO
(buHAHCOBOH 1
CTpaxoBOU
IPaMOTHOCTH
notpedurtenei u
MMOCTABIIUKOB
CTPaxOBBIX
(mepecTpaxoBOYHBIX )
YCITYT ¥ UHBIX JIUII, U
opraamzanuii (D/03.7)

I'oToBUTH HH(OPMAITIOHHBIE 0030PHI
CTPaxOBBIX (ITEPECTPAXOBOYHBIX) PHIHKOB

Ha ypoBHe 3HaHUii:

- 'paxxnanckoe 3akoHoAaTensCcTBO Poccuiickoit
®denepauun

- MexnyHapoaHOe 3aKOHO/IaTeNbCTBO B cepe
CTpPaxXOBaHUS

- HopmatuBHbIE mpaBoBbIe JOKYMEHTHI B cpepe
CTpPaxXOBaHUS

- Teopus cTpaxoBaHust

- CtpaxoBoe zaeno

- OCHOBBI MapKETHUHTA

- MupoBas 5KOHOMHKA

- MexayHapogHble 5JKOHOMUYECKHE
OTHOILEHUS

- MakposkoHOMUKaA




IIC «Cnenuaauct mo MUKPO(HHAHCOBBIM ONepanusiM»:

OT®

VYnpasnenue
MUKPO(UHAHCOBBIMU
oreparusimMu B
opraam3anuu (C)

TO
Merononornueckoe
COIIPOBOXACHUE U
CTaHIapTHU3AIH
MIPOLIECCOB
MUKPO(UHAHCUPOBAHUS
(C/01.7)

TD

Pazpabotka u
BHEJPEHUE TTPOYKTOB
MUKPO(DUHAHCUPOBAHUS
(C/02.7);

T® Co3ganne u
pa3BuTHE
OpraHu3alMOHHOMN
CTPYKTYPHI 110
MUKPO(DHHAHCOBBIM
omneparusm (C/03.7);

OIIK-1.3

Ha ypoBHe 3HaHUii:

OCHOBBI CTPAaTErM4ECKOT0 MEHEKMEHTA U
MapKeTHUHTa

OcHOBBI 1 METOABI MTHGOPMAITUOHHO-
aHAJTMTUYECKON pabOTHI
NudopmaninoHHO-KOMMYyHHUKAIIIOHHBIE
TEXHOJIOTUU ¥ 0a3bl TaHHBIX

OCHOBBI yIIpaBi€eHUs IPOEKTaMU

OCHOBBI TEOpPHH KOPIIOPATUBHBIX (PUHAHCOB
3akoHonarenbcTBO Poccuiickont denepannu B
00J1acTH MUKPO(PUHAHCHPOBAHUS

OcHOBBI TUTaHUPOBAaHUS OU3HEC-TIpoIlecca B
OpraHu3alyu.

TexHosoruu ynpasieHus1 IPOEKTaMU
ABTOMATU3AIMHA MUKPOPUHAHCOBOM
NEeATEIbHOCTH

Tennenuu perHKa MUKPO(UHAHCUPOBAHUS U
KpEAUTOBaHUS B CTPaHE U 3a pyOex oM
OcHoBBI (MHAHCOBOW MaTEeMAaTHKHU

Meroasl pacuera CTaTUCTUYECKHX MTOKa3aTeNIen
Y aHaJIn3a JAHHBIX

OCHOBBI TEOPUU OPTraHU3ALMU U IPUHSITHUS
peleHuit

OCHOBBI 1 METO/IbI CTPATErMYECKOTO
MEHE[KMEHTa

Ha ypoBHe ymMeHMii:

VYcTraHaBIMBAThE U MOAJICPKUBATE JETIOBbIE
OTHOIIICHHUS.

OnpenensaTs NIPUOPUTETHI U TEKYLIHE LEIN
nporiecca MpoBeaeHUsI MUKPO()UHAHCOBBIX
ornepamnui.

AHaNM3UpOBaTh TaHHBIE 10ChE KIMEHTA U
IIPUHUMATh PELICHHUE O LIEJIEBOM IIPEI0KEHUN
MHKpO3aiima.

AHanmm3upoBaTh MUPOBYIO MPAKTUKY
MUKPO(UHAHCUPOBAHUS U BEIOUPATH JIy4IlIne
TEXHOJIOTUH JUIsl IPUMEHECHMUSL.
OcymecTBiATh cO0p U aHaIU3 UH(DOPMAITIH.
[IpumensATh METOABI pacyeTa rnokaszareyneu
MHUKpPO3aliMOB, aHalI3a MOPThes
MHKPO3aiMOB.

IIC «Cnenuaauct o KpeaAuTHOMY OpOKepHIKY»:




OT® Ha ypoBHe 3HaHuii:

VYnpasnenue OIIK-1.3 OCHOBBI CTPATETUYECKOTO MEHEIHKMEHTA U

IIPOLIECCOM MapKeTHHTa

MPEIOCTABIICHUS YCIYT OcHOBbI OM3HEC-TITITAHUPOBAHUS 1

10 KPEIUTHOMY OCHOBHBIE TEOPUHU B3aUMOJICHCTBUS B

opokepuxy (C) OpraHu3aIyy, BKIIOYasi BOMIPOCH MOTHBAIUH,

TO IpYIIOBON AUHAMHUKH, KOMaH1000pa30BaHUs,

Crangapruzanus KOMMYHHKAIUH, TUAEPCTBA U YIIPaBICHUS

OU3HEC-TPOLIECCOB KOH(JIMKTaMU

(C/01.7) Teopust yrpaBieHus1 opraHu3anueii u

TO YIIPaBJIEHUS [IEPCOHAIOM OpPraHU3aluu

Co3pnanue OCHOBBI pUCK-MEHEIKMEHTA

OpraHu3alMOHHOMN OcHoBbI HHGOPMAITMOHHO-AHATTUTHIECKON

CTPYKTYPBI 11O paboThl

o0ecreYeHno OCHOBBI yIpaBIIeHUS IPOCKTAMHU

KpPEAUTHOTO OcCHOBBI TEOPHH KOPIOPATUBHBIX (PUHAHCOB

opoxepumxka (C/02.7);

TO Ha ypoBHe ymenmii:

Opranu3zanus YcTanaBiIMBaTh U MOAICPKHUBATH JAETIOBbIC

anrmaparHo- KOHTAKThI, CBSA3H, OTHOLICHHS, KOMMYHHUKAI[UU

MH(OPMAaLIHOHHOTO C COTPYJHHKAMH OPTaHU3aLUuU

obecrieyeHus AHanu3upoBaTh U BEIHOCUTH CY)KJIEHUE O

NesITeIbHOCTH MPUMEHUMOCTH METOJMK aHaJIN3a U OLIEHKU

KpPEIUTHBIX OPOKEPOB 3a€MIUKOB JJIs OT/IEIbHBIX KaTeropui

(C/03.7). AHanu3npoBaTh JaHHBIE O JIYYIINX MUPOBBIX
MPaKTUKaX U YPOBHE anmapaTHO-
MH(POPMALIMOHHOTO 00ecIeueHus mpolecca
KPEJIMTHOTO OpOKEepHUIKa.

2. O0BbeM m MecTO IMcHMIIMHBI B cTpykType OII BO
O0BpeM U CIHUIIIINHEI

Hucnunmuaa B1.65.03  «DxoHOMeTpuka (NMPOIBHHYTHIN YPOBEHB)» COCTABISIET 5 3a4eTHBIX
enuHMIbl, T.€. 180 akameMHYeCKHX YacoB.

Jns  cTyneHTOB OYHOHM M OYHO-3204HOH (opMbl OOyueHHs Ha KOHTaKTHYIO paboTy cC
MpEINoaBaTesieM BblJiesIeHO 64 Jaca, 3 HUX 32 4Jaca JeKIui 1 32 yaca NpakTUYECKUX 3aHATHH,
Ha CaMOCTOSITENIbHYI0 paboTy oOydwaromuxcsi BbiAeneHo 80 wacoB. [ CTyAEHTOB 3a04HOU
(dopmbl 00yUeHHsI Ha KOHTaKTHYIO pabOTy C MpernoaaBaTeieM BelaeeHo 22 Jaca, U3 HUX § 4acoB
Jekiuii M 14 4yacoB MPaKTUYECKUX 3aHATHH, Ha CAMOCTOSTENBHYIO DPa0OTy OOy4aromuxcs
BEIZIETIEHO 152 Jaca.

MecTto nucnuniannabl B crpykrype OI BO

Jucuummza b1.5.03 «OxoHoMeTpuka (IIpOJBUHYTHIM YPOBEHB)» HM3y4yaeTcs Ha 2 Kypce, B 3
ceMecTpe JUIsl CTYIGHTOB OYHOM M OYHO-3204HON (OPMBI 00yUEHHSI; CTYI€HTaMH 3204HON (POPMBI

—Ha | kypce (2 nmotok), Ha 2 Kypce (1 moTok).



Hucnunnmuna b1.65.03 «DkoHomeTpuka (MpOABUHYTHIA YPOBEHB)» PEATH3YETCS MOCIIE H3YICHHS

JTUCITUIIMH OakalaBpHara.

dopma MPOMEKYTOYHOW AaTTeCTAlMM B COOTBETCTBUU C Y4YEOHBIM IUIAHOM — DK3aMEH B

MUCbMEHHOU (hopMe (BO3MOXKHO MPOBEACHUE MPOMEKYTOYHOM aTTECTAIlMH B YCTHOUW (opme ¢

npumenenuem J[OT).

3. CoaepskaHue H CTPYKTYPa IMCHUIIIHHBI

Ounasn popma odyuenusn

O0beM IMCHMIUIMHBI , Yac. ®opma
KonrakTHas paéora TeKylero
o0yyaromuxcsi ¢ KOHTPOJIsI
npenogaBaTtejeM CIeBaeMOCTH
Ne /i HaumenoBanue TeM (paseJioB) pernon . y ’
Bcero 10 BUAAM y4eOHBIX 3aHATHH CPC MPOMEKYTOYH
KC o
J JIP 3 arrecTaMu™*
P %
Perpeccronnsrit aHau3 u
Tema 1. SHJIOTEHHOCTh 14 4 2 8 113, J]
OnueHka CHCTeM ypaBHEHUH
Tema 2. 12 2 2 8 H3, ﬂ
Tema 3. Moien naHeIbHBIX JaHHBIX.
16 4 4 8 3,1
Tema 4. Henuuelinbie Mozenu 1 0160
P 12 2 2 8 113, J]
Tema 5. AnanTuBHbIE METO/1bl aHaiu3a
BPEMEHHBIX psANoB. [IporHo3mpoBanue 18 4 6 8 113 ﬂ
o mogensm ARMA, ARIMA. ’
Tema 6. [TpuurHHOCTD U O10YHASE SK30I'€HHOCTD.
P 12 2 2 8 3, /1
Tema 7. Merononorus BEKTOPHBIX
aBroperpeccuii (VAR). 16 4 4 8 113, ,Z]
Tema 8. BaiiecoBckuii monaxon. Bsenenue B
¢buneTp Kanmana 16 4 4 8 113, J1
BaitecoBckue VAR.
Tema 9. Henuneiinple  Mozmenu  BpEeMEHHBIX
psanoB. Mozjenu BpEeMEHHBIX PSAIOB C 12 2 2 8 113 ﬂ
YCIIOBHOH IeTepOCKeJaCTHIHOCTHIO ’
Tema 10. JlpoGHO-MHTErpHpOBaHHEIE pAObL.
Henuneitnple  npeoOpa3zoBaHust U
eIMHUYHEIe KOpHH. Ce3oHHEIE 8 2 2 4 113
€IMHIYHbIC KOPHHU.
Tema 11. [IpakTnueckue BOTIPOCHI
KOMHTETPalliOHHOT O aHanmsa
HECTallMOHAPHBIX BPEMEHHBIX PSIOB. 8 2 ) 4 ﬂ
JuHamMu4yeckuii MeTo]] HauMEHbIIUX
KBaJIpaToB.
IIpomexyTouHas arecranms 36 Ok3
Bcero no kypcey: 180 32 32 80




Ouno-3aounas hopma ooyuenusn

O0beM AUCUUIIMHBI , Yac. Dopma
KonTakTHas pabora TEKYyLIero
o0yyarommuxces ¢ KOHTPOJISI
npernoaBaTeieM ycneBaeMocT
HaumeHoBaHue TeM .
Ne i/ 10 BUJAM Y4eOHbIX 3aHATHUH o,
(pa3esioB) Bcero CPC
TMPOMEKYTOU
KC HOM
J JIP 3 "
P arTecraluu
%%
PerpeccuonHsrii aHanmu3 u
Tema 1. SHIOTEHHOCTD 14 4 2 8 13, 1
O1cHKA CUCTEM ypaBHEHUI
Tema 2. H P 12 2 2 8 I3, 11
Tema 3. Mopenu naHeabHBIX JaHHBIX.
16 4 4 8 13, 11
Tema 4. Henuneitapie Mmoaenu u oTo0p 12 2 2 8 113 ﬂ
Tema 5. AJllanTUBHBIE ~ METOABI  aHAIM3A
BPEMEHHBIX PAIOB.
[IporHo3upoBaHue MO MOJCISAM 18 4 6 8 113, ]
ARMA, ARIMA.
Tema 6. IIpuunHHOCTD u OsouHast
9K30TEHHOCTb. 12 2 2 8 113, J1
Tema 7. Metononorus BEKTOPHBIX
aBToperpeccuit (VAR). 16 4 4 8 113, ]
Tema 8. baiiecoBckuii moaxon. Beenenne B
¢uneTp Kanmana 16 4 4 8 113, ]
BaitecoBckue VAR.
Tema 9. Henuueiinple Momenu BpeMEHHBIX
psimoB. Mopeny BpeMeHHBIX PSIOB C 12 2 2 8 113, 1
YCIIOBHOH IreTepOCKeIaCTHIHOCTHIO ’
Tema 10. JpoOHO-MHTErpUPOBAaHHBIE  PSIIBL.
Henuneiinble npeoOpasoBaHus U
enuHu4Hble  KOpHH.  Ce30HHBIE 8 2 2 4 113
eANHUYHBIC KOPHHU.
Tema 11. IIpakTuueckue BOIIPOCHI
KOMHTETPAI[IOHHOTO aHanmm3a
HECTAIMOHAPHBIX BPEMEHHBIX { 2 2 4 I
panoB.  JluHamMHuecKuii  METO[
HAaUMCHBIINX KBa/IPATOB.
[pomexyTouHas aTecTalus 36 Oks3
Bcero mo kypcy: 180 32 32 80
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3aounan hopma odyuenusn

O0beM AUCUHUIIMHBI , Yac. ®opma
KonTtakTHas pa6ora TeKYLIEro
o0yvaromuxcst ¢ KOHTPOJISA
npenoaaBareieM ycneBaemMocT
HaumeHoBaHHE TeM .
Ne m/m 10 BUAAM y4eOHBIX 3aHATHH H,
(pa3esioB) Bcero CPC
MPOMEKYTOY
J/ 3/ KC HOH
JIP A0T -
JNOT* - P aTTecTaluu
** (A0T)
Perpeccuonnslii aHanu3z u
Tewma 1. SHJIOT€HHOCTh 18 2% 14 113, J
OueHka CUCTEM ypaBHEHUH
Tema 2. 16 2% 14 13, 1
Tewma 3. Mopgenu naHeTbHBIX TaHHBIX.
16 2% 14 3,/
Tema 4. Henuneitasie Mmonenu u 0T60p 16 2% 14 113, ]
Tewma 5. AnantuBHbIE METObI
aHaM3a BPEMEHHBIX DSIOB. %
IIporno3upoBanue 1o 18 2 16 131
Mojaensim ARMA, ARIMA.
Tewma 6. [IprmunaHOCTE ™ ONOYHAA
9K30T€HHOCTb. 18 2% 16 113, ]
Tema 7. Merononorus BEKTOPHBIX
aBToperpeccuii (VAR). 18 2% 16 113, ]
Tema 8. baiiecoBckuii MOJXO/I.
Bsenenue B GuibTp Kanvana 18 2% 16 113, 1
BaiiecoBckue VAR.
Tema 9. Hemuneianie MOJIENHU
BpEMEHHBIX psAAoOB. Mojaenu
BPEMEHHBIX panoB c 18 2% 16 13, 17
YCTIOBHOI ’
TeTepPOCKEAACTUIHOCTHIO
Tema 10. JpoOHo-uHTErpupOBaHHEIC
pAAbL Henuneiinele
peoOpasoBaHus u 12 2% 10 173
eanHUIHBIe KOpHU. Ce30HHBIC
eANHUYHBIC KOPHHU.
Tema 11. IIpaxTuueckue BOIIPOCHI
KOMHTETPAIlHOHHOTO aHaJIn3a
HECTAIlMOHAPHBIX BPEMEHHBIX 6 2% 4 a
panoB. IuHaMUYECKUNA METOL
HAVMCHBIIINX KBaJ[PATOB.
[IpomexxyTouHas arecTanus 6 Ox3. *
180/
Bcero no kypey: 8* 14* 152
22%

Ipumeuanue:
** — dhopmubl mekyujeeo KOoHmpoas ycnegaemocmu. npaxkmudeckue 3aoanus (I113), ooknao (), oucmanyuontvle

obpaszosamenvuvie mexnoaozuu (JOT*). ***hopma npomescymounoit ammecmayuu. sx3amen (IK3).
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CoaepixaHue U CHUILINHBI

Tema 1. PerpeccnoHHBINH aHAJM3 U JHAOTEHHOCTD.

Dranbl YMIOUPUYECKOTO aHAIHM3a SYKOHOMHYSCKUX 3anad. Tumbl naHHbIX. CTPYKTypHOE U
HECTPYKTYpHOE MojeiupoBaHue. [IpUunHHO-CIIEICTBEHHAs CBSI3b M MPHUHIUI ceteris paribus.
VYc10BHOE MaTeMaTHYeCKOe 0XKUJIaHUE.

Knaccuueckast nuHeliHas Mojaens perpeccun. OeHKa METOI0M HAaUMEHBIIUX KBaJIpPaToB.
BriBog MHK-onienok. MeTo MOMEHTOB — ompeneieHue u npumMep. [lonobpanHbie 3HAUYCHUS U
octratku. KauectBo mogoopa. Koaddumuentsr perpeccun, n3amenenne macmrada. [Ipocreiimue
crocoObl yuera HenmuHeHOCTH. MomeHTsl MHK-011eHOK, WX HECMEIIEHHOCTh, IUCIIePCHUs
otieHOK. OIeHKa TUCTIEPCUN OLITHOOK.

Mopnens perpeccud C MHOTHMH OOBSICHSIOIMMUMU TepeMeHHbiMH. MHK-omenku mmns
MHOECTBEHHOU perpeccuu. Teopema ["aycca — MapkoBa. Ornenka aucrnepcun omuOku. MaTpuiia
KoBapuanuu oreHok. Marepnperamnus KodhOUIIHEHTOB.

OrneHuBaHuE YCIOBHOTO OXKUAAHUS U TPOTHO3HPOBAHHE.

[locTpoenne nOBEPUTENBHBIX MHOXECTB M IpoBepka rumote3._Pacnpenenenns MHK-
OLICHOK KO3()(UIIMEHTOB M OCTATOYHOM CyMMBI KBaJpaTOB, t-cTaTHUCTHKA. JloBepurTeiabHbIE
MHTEPBAJIBI U1 OT/IEIbHBIX KO3(D(PHUIIMEHTOB, OCHOBAHHbIE HAa 3HaYeHUX t-cTaTucTuK. [IpoBepka
TUIOTE3: KPUTUYECKOE MHOXXECTBO M YPOBEHb 3HAYUMOCTH CTATHUCTHUYECKOTO KPHUTEpHUs,
MOIIIHOCTh KpUTEpHsl TpPH TMPOCTON anmpTepHaTuBe. [IpoBepka THUMOTE3 O 3HAYCHHSX
KO2(PUITMEHTOB C HMCMOIB30BaHUEM t-CTaTHCTHKU. HalOmroneHHBI ypoBeHb 3HauyUMOCTH (P-
3HAYCHHUE).

Canyuaitnele perpeccopbl. Acumnrornyeckue cpoiictBa MHK-onenok. CocToATENBHOCTS.
TecTupoBaHue TUNOTE3 C UCMOIB30BAHUEM ACUMITOTUYECKUX CBOMCTB.

TecTupoBaHue MPOU3BOJILHBIX OTPaHUYCHHUH Ha K03 dunimenTsl. F-crarucruka.

[TpoGaeMbl MHOXXECTBEHHOW PETPEeCCHOHHON Mojaenu. Beioop ¢yHKIMOHATBHOW (DOPMBI.
Ommbku cnenudukanuu. TectupoBanue Ha omuOku crneunpukanuu. KoppenupoBaHHbIE
perpeccopsl. [Ipobnema mynbTukoumMHEapHOCTH. [IpomymieHHbie mepemeHHble. CMelnieHue
onleHoKk. Ilpokcu-nepemenHsie. buHapHble U IUCKpPETHBIE OOBSCHSAIOIINE TEpEMEHHBIE.
CrenepupoBaHHbie perpeccopsl. [lepeMennble, n3MepeHHble ¢ omuokoi. HecmydaitHas BeIOOpKa
U TIPONyIICHHBIC HAOTIOICHUSI.

[IpoGnema  reTepoCKeNacTUYHOCTH.  TecTHpoBaHWE  THUNOTE3  MPH  HAIHYUHU
reTepocKke1acTUYHOCTU. TecTupoBaHUe Ha MPUCYTCTBHE reTepockeaacTuyHocTu. OO00IEeHHBIH
MHK. Hoctynueiit OMHK.

OuporeHHoctb. Mcrounuku sHpaoreHHoctu. Cwmemenne B MHK-onenkax —wu3-3a

SHJIOTEHHOCTH. VHCTpyMeHTalnbHBIE TiepeMeHHble. TpeOoBaHMS K MHCTPYMEHTAIbHBIM
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nepeMeHHbIM. 2-ctyneH4daTtbii MHK. CocTosTenbHOCTh, aCUMITOTHYECKAss HOPMaJIbHOCTH M
spdexTuBHOCTb. TecTUpoBaHue rumorTe3. TecTUpoBaHME TUIOTE3 B  IPUCYTCTBHH
rerepockenactuuHocTu. [IpoGiemsr 2-ctynenuatoro MHK. Cna0Obie uHCTpyMeHTHI. TecThl Ha

SHJIOTEHHOCTh. TECT YCI0BUH CBEPXHUICHTHU(PUKAIINH.

Tema 2. Ouenka cucreM ypaBHeHH

MHK nans cucreM ypaBHEHMHA. DK30T€HHOCTh OOBSACHSIOIMX IepeMeHHbIX. Crtporas
9K30T€HHOCTD. [Ipumepsl cucteM: BHeNHEe He cBsi3aHHbIe ypaBHeHUs (SUR), manensHbIC TaHHBIE.
Bun marpuniel koBapuaruu ommbOok. Orenka oO0beaumHeHHBIM MHK. Onenka OMHK u
noctynasiM OMHK. Acumnrotnueckue cBoiictBa. TectupoBanue runore3. OLeHKa BHEIIHE HE
CBSI3aHHBIX YPaBHEHUH C OTPAaHUYEHUSMH Ha [TapaMeTpBHl.

Ol1ieHKa CUCTEM YPAaBHEHHUI C MOMOIIbIO HHCTPYMEHTAIbHBIX TEPEMEHHBIX. 2-CTYIIEHYATHIN
MHK nnst cuctem ypaBuenuid. 3-crynenuarsiii MHK. O6001eHHbBIN METOT MOMEHTOB. MaTpHIThI
BecoB. OnTuManbHas MaTpuiia BecoB. BeiOop MeTona oneHku cucreM. TecTupoBaHUE THITOTES.

CucreMbl OTHOBPEMEHHBIX YPAaBHEHUH. DKOHOMHUYECKHE 33]a4l, IPUBOJAIINE K CUCTEMAM
OJIHOBPEMEHHBIX ypaBHeHHU. WneHtudukanus. Yciaous uckimodenus. CokpaimieHHas dopma.
JluneiiHble orpaHuYeHus 001ero BuAa. Y CIOBUS UIEHTU(UKALIUY, OTCYTCTBUS UACHTU(PHUKAIIH,
TOYHOW wWIeHTHU(UKAIMU U cBepXuAeHTU(UKAUU. D(PdeKTuBHAS OICHKA IapaMeTpoB
cokpaiieHHOH ¢(opmbl. MneHTHdukanmyus Ha OCHOBE MPOU3BOJIBHBIX OTPAaHMUYCHHA MEXITY
ypaBHeHUAMHU. MneHTudukanus Ha OCHOBE OrpaHMYEHMH Ha MaTpUlly KOBapHallHH.

HennHeintHOCTh 10 SHIOT€HHBIM TEPEMEHHBIM.

Tema 3. Mopaeiu naHeJbLHBIX JAHHBLIX

MoTuBanus: mnpoOiieMa MPOMYIICHHBIX TepeMeHHBIX DukcupoBaHHble IH(EKTHI,
cnydaiiabie 3¢ dexTrl. [Ipennonoxenus 00 ommuOKax: cTporas SK30T€HHOCTh OOBSCHSIOIINX
MEPEMEHHBIX, IONIEPUOAHAS IK30T€HHOCTh. OTIEHKU YpaBHEHHsI B pa3HOCTIX. OIICHKY MaHenei co
ciyyaitHeiMu 3¢ dexramu. Ouenku nanenei ¢ pukcupoBaHHbIME dpdexramu. Tect Xaycmana.

Krnacrepuzanus Habt0 /1eHAM.

Tema 4. HeuneitHoCTh ¥ 0TOOP

JluckpeTHBIE 3aBUCUMBIE TIepeMeHHbIe. JInHeitHas Moaens BeposaTHoCcTU. [IpoduT-Moens.
Jloructuyeckas Mozaenb. OIEHKa METOJO0OM MaKCUMAJIbHOIO MPaBAonofo0us. DHAOI€HHOCTh B
OOBACHAIOIUX TEPEeMEHHbIX. MHOKECTBEHHAsl JIOTUCTUYECKass MOJeNb. YIOpPAJOYECHHbIE

JJOTUCTUYCCKUEC U HpO6I/IT-MO,Z[€.HI/I.
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LleH3ypupoBaHHBIE pETPECCHH U HeCTydalHble BBIOOpKH. ToOuT-Momenu. ['eTeporeHHOCTh
U DHIOTCHHOCTh B TOOUT-Mozensx. CeleKTHBHas BBIOOpKA. TECTUPOBAHUE U KOPPEKIHUS
CMEIICHUS CEJIEKTUBHOM BEIOOPKU

OrneHka mporpamMm M 3KcrepuMeHToB. [IpobiemMa nu3aitHa 3KCIIEPUMEHTOB U CaMOOTOOD.
MeToapl OLIEHKH C HCIIOJIB30BAaHMEM propensity score. MeToabl OLIEHKH C HCIOJb30BaHHUEM

HHCTPYMCHTAJIbHBIX ICPCMCHHBIX.

Tema 5. AjanTuBHbIe METOAbI AHAJN3A BpeMeHHbIX psaoB. IIporHo3zmpoBanue mo
moaeasaMm ARMA, ARIMA
CriaxxuBanue BpeMeHHOTo psifa. [I[porHo3upoBanue Oynymux 3HAYCHUI BPEMEHHOTO Psijia.
Cxonb3smue  cpennue. @unbtp Xonpuka — IIpeckorra. IlpocToe  3KCIOHEHIMANIBHOE
criaxuBanve. JIBOMHOE SKCIMOHEHIMAIbHOE CIuIakuBaHWe, mero bpayna. Meron Xoibra.
Meron Xonbta — Buntepca. ®unbtp bakcrepa — Kunra. [Ipornozuposanue no moaensim ARMA,

ARIMA.

Tema 6. IIpyurMHHOCTH U 0JIOYHASI IK30T€HHOCTH
[lonsatus npuymHHOCTH 1O ['pelHIKEpY W OJIOYHOM SK30TCHHOCTH OJHOW TPYIIIBI

[IEPEMEHHBIX OTHOCUTEJIBHO APYTOW IPYIIIBI IEPEMEHHBIX.

Tema 7. MeTtomosiorusi BeKTOpHbIX aBToperpeccuii (VAR)
Merononorus VAR wu ee wuHcTpymeHTapuii ((GYyHKIMH HWMITYJIBCHOTO OTKJIWKA U
JICKOMITO3UIIMU UCTIEPCHil OmMOOK MporHo3oB). [Ipumeps! ucmonb3oBaHus Metogonorun VAR

AJI1 KOHKPCTHBIX CTATUCTUUCCKUX JAHHBIX, BOSHUKAIOIHUEC TP 3TOM 3aTPyJIHCHUA.

Tema 8. BbaitecoBckuii moaxoa. Beenenue B puibtp Kanmana. baiiecoBckne VAR
CyTh 06aifecoOBCKOTO MOAXO0/a, €r0 OTIMYUE OT YACTOTHOTO (KJIACCHYECKOTO0) MOIXOAA.
[Tepexon ot ampuopHOro pacmpeneneHus K arnoctepuopHomy. COIpsiKEHHbBIE paclpeesiCHHUs .
baitecoBckre ToueuyHble OIlLICHKH. balieCOBCKHME [TIOBEpUTENIbHBIE HHTEpBajbl. baliecoBckas
npoBepka runotes3. baliecoBckre BHIBOBI B MOJICIM HOPMAJIbHOM JIMHEHHOW PErPECCUM.
MeTtonbl TIONTydeHUsT BEIOOPOK U3 arloCTEPUOPHOTO pachpenencHus. CoMIUTHPOBAHUE 10
I'u66cy. Anroputm Metpononuca. Anroputm Merpononuca — ['acTurrca.
baiiecoBckuii moaxoa B MOAENSAX MpocTpaHCTBa cocTosiHuid. DuiasTp Kanmana.
Konctpykuus anroputma. @uibTpanus U criaxuaHue. CTPYKTypHbIE MOJIEIU BPEMEHHBIX
PAIOB.
baiiecoBckue VAR. Anpuopnoe pacripenenenue Munnecotsl/JIutrepmana.
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Tema 9. HesmHeliHbIe MO/1eJIM BPEMEHHBIX PS10B

Mopnenu BpeMEHHBIX PSJIOB C YCIOBHOW TeTEPOCKEAACTUYHOCTHIO; MOTHBAILUMS K HX
ucnonszoBanuto. Moaens ARCH, ee nenocratku. TectupoBanue Ha ARCH-addexr. Mogenu
AR/ARCH. CrangaptuzoBannbie octatku. O06o6menHas ARCH wmonmens (GARCH), ee
npeumyimecTBa U HemoctaTku. TectupoBanwe Ha GARCH »sddexr. Momenu AR/GARCH.
Monens IGARCH. Mogenu ¢ a¢¢dexrom peruara: EGARCH, TARCH.

KpuBas BnusiHus HoBOcTel. [IpoBepka runore3sl 00 OTCYTCTBUU aCUMMETPUU BIUSHUS
mioxux u xopomux HoBocred. KommonentHas GARCH. Monpens GARCH-in-Mean.

Mmuoromepnbie mogenun GARCH.

Tema 10. /IpoOHo-uHTerpupoBanHbie psaabl. HenHelinble npeo0pa3oBaHus M eANHUYHbIC
KOpHH. Ce30HHbIC eJMHUYHbIC KOPHH

JpoGHo-uHTETpHpOBaHHBIE BpeMeHHBIE psiabl. Moaens ARFIMA.

[IpoBepka runoTe3bl eIMHUYHOTO KOPHSI M HETMHEWHBIE TPe0Opa30BaHNs BPEMEHHBIX PSI0B.
Bribop Mexay NmpoBepKoW HAIWYMS €JUHUYHOTO KOPHS B YPOBHSX M IPOBEPKOW HAIWYHA
€IMHUYHOTO KOPHSI B JJOrapu(max ypoBHEil.

MoTtuBanus K pacCMOTPEHUIO MOJIENIE C CE30HHBIMU €IMHUYHBIMU KOpHsIMH. [IpoBepka

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

Tema 11. IIpakTuyeckue BONPOCHI KOUHTErPANMOHHOI0 AHAJIHM3a HECTAIMOHAPHBIX
BpPeMEeHHBIX pPsAI0B. JJuHAMHYECKHH MeTo/l HAMMEHbIIMX KBA/IPaTOB

MeTOI[BI OILICHHUBAaHUA I[OHFOBpeMeHHOﬁ CBA3HU MC)KI[y H€CTaLII/IOHapHBIMI/I BpeMeHHBIMI/I
psanamu. OLieHHMBaHHE B TpeyroibHOW Monaenu. OLIEHMBAHHME paHra KOMHTETpalMd METOI0M
Moxancena. JlnvHamMuyeckuii METOJ, HAuWMEHBbIIMX KBaApaTtoB. JMHamMuyeckuil MeTox
HAaWMEHBIINX KBAJIPATOB ISl KOMHTETPUPOBAHHBIX PSJIOB TIEPBOTO MOPSAKA HHTETPUPOBAHHOCTH.
I[I/IHaMI/I‘IeCKI/Iﬁ METOA HAMMCHBIIINUX KBaI[paTOB IJII CUCTEMBI KOI/IHTerI/IpOBaHHBIX pHI[OB,

coJiepsKalleil psAabl IEPBOrO U BTOPOTO MOPSIAKOB HHTETPUPOBAHHOCTH.
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4. Marepuajbl TeKylIero KOHTPOJISl yCIEeBAeMOCTH 00y4aOIIMXCH U (POH OLEHOYHBIX

4.1. Tekymuii KOHTPOJIb yCIIEBA€MOCTH

4.1.1. ®opMBbI TeKylIero KOHTPOJIS yCIIeBAeMOCTH

CPeACTB MPOMEKYTOYHOMN ATTECTALMH MO TUCHHUILINHE

Tema (pazmen)

MeTo/bl TEKYIIEero KOHTPOIIst

YCIIEBAEMOCTH
Tema 1. PerpeccMOHHBIN aHAIN3 U SHIOT€HHOCTh [Ipaktrueckue 3aganus. Jlokma.
O1eHKa cUCTEM YpaBHEHUM [IpakTrnueckue 3aganus. [Jokiman.
Tema 2.
Tema 3. Mopaenu maHeJIbHBIX JaHHBIX. [IpakTrnueckue 3aganus. [Jokman.
Tema 4. Henunelinbie Mmoienu 1 0T00p [IpakTnueckue 3aganus. [{okna.
Tewma 5. AlaniTUBHBIE METOJABI aHaidM3a BpeMeHHbIX | [IpakTuyeckue 3amanus. JJoknam.
panoB. IIporHo3upoBanue 1O  MOJEIAM
ARMA, ARIMA.
Tema 6.  |[[IpyuuHHOCTB U GJIOUHAS SK30T€HHOCTb. IIpakTrueckue 3aganus. Jlokuan.
Tema 7. |Meromonorus BeKTOpPHBIX aBToperpeccuit | [Ipaktuueckue 3aganus. Jokman.
(VAR).
Tema 8.  |baifecoBckuii moaxon. Beenmenwe B ¢uibtp | [IpakTudeckue 3amanus. Jloknan.
Kanmana
baitecoBckue VAR.
Tema 9. Henunelinple MoJenu BpeMEHHbIX pAnoB. | [Ipaktudeckue 3ananus. Jokman.
Mojenu BpEMEHHBIX PSJOB € YCIOBHOU
reTEPOCKEIaCTUUHOCTHIO
Tema 10. |/IpoOHO-UHTErpHUpPOBAHHBIE panel. | lIlpaktuyeckue 3ananus.
Henuueitnple npeoOpa3oBaHUs U €AMHUYHBIC
KopHU. Ce30HHbIEC EIUHUYHBIE KOPHHU.
Tema 11. [[IpakTHueckue BONPOCH KOMHTETpalMOHHOTO | Jloknan.

AQHaJIM3a HECTALMOHAPHBIX BPEMEHHBIX PSJIOB.
JlnHaMuyeckui METOJI HaUMCHBIINX
KBaJIPaTOB.

4.1.2. MaTepuaJibl TEKylIero KOHTPOJIS yCIeBaeMOCTH

TunoBbie OLIEHOYHBIE MaTepHaJbl MO TEME 1. «Perpeccnonnmﬁ AHAJIU3 U SHAOI'CHHOCTb»

BapuaHT NpaKTHYeCKOTr0 3a/1aHHA:

Hcnone3ys maker Eviews, BBIOJIHUTE HEOOXOAUMYIO KOPPEKTHPOBKY MOJIETH, OLIEHEHHOU IO

CTaTUCTHYECKUM JAaHHBIM O KOJIMYECTBE COTPYAHHMKOB Ha 27 mnpennpusatusx (i1 — HoMep

IPENIpPUATHSL, X — YUCIIEHHOCTb IIEPCOHANA, Y — KOJIMYECTBO pyKoBoauTenei) [2]:
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i X Y i X Y i X Y

1 394 40 10 797 88 19 800 116
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

BpInoJIHUTE OLIEHUBAHUE MOJIENIA PETPECCUU Y ya KOHCTAHTY U X, chopMUpYHTE PST OCTATKOB.

OpueHTHpYsICh Ha IpaduK 3aBUCUMOCTH OCTaTKOB OT X nna UC I'paUKH, a TAKXKE UCIIOJIb3YiA
Y. ) Y

kputrepun bpoiima—Ilarana u ['neiizepa, momoOpaTh MoaXoAAImyI0 (GOopMy 3aBHCHUMOCTH

JTUCTIEPCUU  OIHMOOK OT X CpaBHUTH KadyeCTBO MOJEJEH C OJMHAKOBOW JIEBOM 4YacCThIO,
ucrionb3yst  kputepuit  [lIBapra. 3ammcare mnpeoOpa3oBaHHOE YypaBHEHHE, B KOTOPOM
reTepOCKETaCTUYHOCTh HE JOJDKHAa HaOMIOJaThCsl BOBCE WM OBITH JOCTAaTOYHO ClIabo

BbIpakeHHOU. OLIEeHUTH 3TO ypaBHEHUE. [IpoTecTnpoBaTh OLIEHEHHYIO MOJIEb.

OueHuTh MOJIENb PErpeccun Y na KOHCTaHTY U X, UCIOJIb3YS BCTpOeHHYI0 B Eviews npouenypy
B3BEIICHHOTO METOJla HaMMEHBIMUX KBaapaTtoB (WLS). B cooTBeTCTByMOIIEM OKHE YKa3aTh
BECOBYIO (DYHKIIHIO (C KOTOPOH B3BEIIMBAIOTCS OTKIOHEHUS ). CpaBHUTH OLIEHKH KO3 PUIIUESHTOB
C OLICHKaMM, IMOJIYYCHHBIMU ITPU HETTOCPCACTBCHHOM OLICHUBAHHUN Hp€O6paBOBaHHOI‘O YpaBHCHHA.

OOpatuTh BHUMAHUE HA OCOOEHHOCTH TMPOTOKONA oOlueHuBaHus WLS (B3BelIEHHBIE U

HEB3BCIIEHHBIE CTAaTUCTHKN). CpaBHUTH 3HAYCHHS R2 JUTS. B3BEIICHHBIX U JJISI HEB3BEIICHHBIX
CTaTHCTUK U ONPEIEIUTh KaKOe U3 JBYX 3HAYCHHI OOJIbIIIE.

PaccMoTpeTh BO3MOXKHOCTB UCTIONB30BaHusI [og-level monenu. OTIeHUTh TaKyt0 MOJIEIb, IPOBECTH
JTUAarHOCTHKY OCTaTKoB. [Ipu HeoOXoaumMocTH pacuupbTe crenu(uKanui MpaBoOd YacTH
ypaBHEHHUS. Y OEIUTHCS B ONMPABIAHHOCTH TAKOTO PACIIUPECHHSL.

TeMbl TOKJIAA0B:

1. MeTon HaMMEHBIINX KBAIPATOB.

2. MoaenupoBaHue CTPyKTYPHOTO CIIBHTA.

3. O6001IeHHBII METOI HANMEHBIIINX KBaIPaTOB.

4. NoctymHbIi 0000MIEHHBIA METO]T HANMEHBIIINX KBAAPATOB.

5. B3BeneHHbId METO/T HAMMEHBIIINX KBAIPATOB
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Tunosble OLEHOYHbIE MaTepHaJbI IO TeMe 2. OueHKa CUCTeM ypaBHEHH
BapuaHT NpaKTH4Ye€CKOT0 3aJaHUS:

Bapuanr 1. [Ipumenerune 1ocTymHOro o0001meHHOro MeToia HAaMMEHBIITNX KBAIPaTOB
CrenepupoBath JaHHBIE, TOPOKIAEMbIE MOJIEIbIO

DGP: y; =12+3x; +2¢;, x=12*@rnd,

£ =0, & =07¢_+v;, v; >iid.N(0]), i=1,.,100

Hcnonb3ys creHepupoBaHHbIE JaHHBIE KaK CTAaTUCTUYECKHE JaHHbIE, IpoBecT OLS

yi=a+ X +ég
, BBIIIOJIHUTH I[I/IaFHOCTI/IKy

OLICHUBAHHE CTATUCTHYECKOW MOJIEIN
o 00paHHON MOJIEIH.
[TponsBecTn HEOOXOAMMYIO KOPPEKIIUIO CTATUCTUIECKUX BBIBOIOB OTHOCUTEIBHO 3HAYCHUH

ko3¢ ¢uimenToB. CpaBHUTH MOJYyYEHHBIE CTATUCTUYECKUE BBIBOJIbI B OTHOIIEHUH

kodddurmenTa 'B npu ucnoib3oBanuu OLS onenku, onienku Hoton — BecTta, onieHkw,
noryqaemoit B Eviews ¢ AR(1) cocraBmsitomeid, onenku [Ipaiica-Yuncrena u onenku Koxpeiina
- Opkarra.

4. CpaBHHTD (€cIM MO’KHO) COOTBETCTBYIOIIME OIICHEHHBIE MOAETH MEXy cO00i, NCTIOIb3Ys
UH(POPMALIMOHHBIE KPUTEPHH.

TeMmbl T0KIa10B:

1. OnieHKa METOI0M UHCTPYMEHTAIIBHBIX MEPEMEHHBIX.

2. JIByX11aroBelii METOJ, HAUMEHBIINX KBaJpPaTOB.

3. TecTsl Ha ceU(PHUKALIMIO MOJICIIH.

TumnoBble OLleHOYHbIE MaTePHAJbI 110 TeMe 3. Moae/n naHeJbHbIX JaAHHbIX.
BapuaHT npakTH4YecKoro 3ajaHus:

IIpoananu3upoBaTh MOAEIb:

2
‘) iid. NOY ) Y= 72

[¥%) N o012 (03]

P
rae ! - 00beM MPOU3BOICTBA HEKOTOPOT'O TOBAPA;

S
! - 00eM IpOoJIaX ITOTO TOBAPA;
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! - HekoTopas MmepeMeHHasi, BaXKHas JJIs IPUHATH pelieHui 00 00beMax MPOU3BOJICTBA,
9K30TC€HHAs 110 OTHOUICHHUIO K PACCMAaTPUBAEMOI CHCTEME OJTHOBPEMEHHBIX YPaBHCHUH.
OnpenenuTh, Kak XapaKTepU3yeTCsl KAKI0€ U3 ABYX YPaBHEHHIA: HETOUICHTH(PUIIMPOBAHO,
TOYHO HJICHTUDUITUPYEMO, CBEPXUICHTUPHUITUPYEMO.

o HO :h=0
OneHuth K03PHUIIUEHTHI CTPYKTYPHOU (POPMBI B IIPOBEPUTH THIIOTE3Y .

Onenuts, KaKk BIMSET PEIICHUE, IPUHATOE HA OCHOBAaHUU TOM NPOBEPKU HA
UJACHTUPHUIUPYMOCTh MOJIENTU M KaK XapaKTepU3yeTcs Kax10€e U3 IByX YpaBHEHUI HOBOU

CHUCTCMBI.

X P S
[peanonoxurk, 4TO IepeMeHHas ~ ! CBsi3aHa C IEPEMEHHBIMU ~ / U ~! TOXIECTBOM

Xz_Xt—IZPt_St Xt
, TaK YTO IEPEMEHHYIO MOXKHO paccMaTpHUBaTh KaKk HUHBEHTAPHEIE

3amacel TOBapa, a Xe=Xer KaK U3MEHEHUE 3a1acoB 110 CPABHEHUIO C MPEIbITYIINM
MIEPHOJIOM.

Kak Bnuser sta nundopmanust Ha BbIBOJIbI OTHOCUTENBHO UACHTUDUIIUPYEMOCTH MOACTH 1
npoLeaypsl OlleHUBaHUs [2].

TeMbl 10KIA10B:

1. TpexcTyneH4yaThlii METOJ] HAMMEHBIIIUX KBAJIPaTOB.

2. HenuuHeliHble CUCTEMBI YpPaBHEHHIA.

3. Cuctembl ypaBHEHUH CIIPOCA: BBIPOKIECHHBIE CUCTEMBI.

Tunosblie oeHOYHbIe MaTepuaibl N0 TeMe 4. HenuHeliHble Mogen U 0TOOP
BapuaHT npakTH4YecKoro 3aJaHus:

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

Spanish Dairy Farm Production comepxatcst JaHHBIE 0 TPOU3BOACTBE MOJIOKA Ha 247 dhepmax
Ucnanum 3a nepuo ¢ 1993 nmo 1998 r. [2].

IIepemeHHbIe:

FARM —unentudukarop Gpepmsr;

YEAR —ron 93,94, ...,98.

OOBSICHSIOIINE TTIEPEMEHHBIE:

COWS — konmnuecTBO KOpoB, X1 — orkionenus In(COWS) ot ero cpeanero no Bcem epmam;
LAND —3emenbnbie yrogesa, LABOR — 3arpartsl Tpyna,

FEED — kopwm, x11, x22, x33, x44, x12, x13, x14, x23, x24, x34 — kBaapatTsl U MPOU3BEIACHUS
nepemMeHHbIX x1, x2, x3, x4;

YEARO3,...,YEAR98 — nammu-nepeMeHHbIE.

OO0bsicHsIeMbIe TIEpEMEHHBIE:
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MILK — 06beM nmpou3BoicTBa MOJIOKa Ha depme;

YIT=In(MILK).

Hcnonb3ys 3TH TaHHBIE, OLICHUTh PA3IMYHBIC MOJICIH C LEIbI0 BBISICHCHHS BIUSHUS yKa3aHHBIX
(dhakTOpoB HAa 0OBEM ITPOU3BOACTBA MOJIOKA Ha (hepMme.

TeMmbl T0KI210B:

1. I'eTepockeIaCTUYHOCTH B MOJIGNHU CO CIIydaitHbIMU 3¢ ekramu.

2. ABTOKOppENSIHS B MOACISAX MAHEIbHBIX JaHHBIX.

3. CocrositenbHas 1 3(p(PEeKTUBHAS OLIEHKA JUHAMHUYECKUX MOJIeTIeH TaHeIbHBIX JaHHBIX.

Tunosble OLeHOYHbIE MATEPHAJIBI 10 TEMe 5. ATaNTHBHbIE MeTOAbI AHAJIN32 BPEMEHHBIX
psnos. IIpornosuposanue nmo moaensasm ARMA, ARIMA.

BapuaHT NpaKTHYeCKOTr0 3a/1aHHA:

Hcnonp3ys nmaketr Eviews creHepupoBaTh TaHHBIE O CPEIHEAYIIIEBOM MECSIYHOM JIOXOJIE CEMbU
(X) 1 KOTMYecTBE aBTOMOOMIIEH (Y), UMEIOIIUXCS Y CEMbH [2].

[TooOpatk MOAXOAALIYIO TOPSAKOBYIO IPOOUT-MOIENb, OOBSICHSIOUIYIO KOJINYECTBO
aBTOMOOWMJICH B CEMbE BEIIMYMHOMN CPETHETYIIEBOTO MECSIIHOTO JOX0Ia CEMBH.
[Ipoananu3upoBaTh MPOTHO3HBIE Ka4eCcTBa Mo j00panHol Moaenu. CpaBHUTh HX C Ka4€CTBOM
IIPOTHO30B 110 TPUBHUAIBHOIN MOJIEH, HE YUUTHIBAIOLICH BIMSHUE J0XO0/I0B CEMBU.

Hcnonws3oBaTh IMpOLCCC MOPOKACHUA NaHHBIX!

yi=x;+¢&,  i=1..,1000

X1 geeey X o
rac 15>-->41000 _ HC3aBUCUMBIC, OTMHAKOBO PAaCIPCACIICHHBIC CITYyYaHbIC BCJIMYNHBI,

(100;2100). &;

UMEIOIIME PABHOMEPHOE paclpe/ie]iecHue B HHTEpBaje ; ! - HE3aBUCHMBEIC B

X; .
COBOKYITHOCTH (M HE3aBUCUMBIE OT ~ ! ) ciay4yaliHble BEJIMYMUHbI, UMEIOINE OJJUHAKOBOE

2
& ~N(O’300 l o =300 . Ilpunsare

HOPMAJIbHOC pacpCACIICHUC

K =3, 5 =1100, y,=1850

B o0bexTe Equation

ORDERED — Ordered Choice

B Ka4CCTBC MCTOJa OLICHUBAaHUA BBIGpaTB

, B Ka4eCTBE paclpeae/ICHHs OIHO0K Normal

PaccmoTtpets Tabnuily, moay4aeMyro Kak View — Prediction Evaluation .

Tembl 10K12/10B:
1. Mopnenu co ciyudaitHeiMu 3 pexramu.

2. Mopnenu ¢ pukcupoBaHHBIMH 3P hEeKTamHu.
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3. lunaMuyeckre MoJe OMHApHOTO BBIOOpA.
4. Ilonynapamerpuueckas MOJAEb.

5. JIBymMepHBbI€ TPOOUT-MOJIEIIH.

TunoBble OLleHOYHbIE MaTEPHUAJIbI 110 TeMe 6. [IpUYUHHOCTD M 0J10YHAS IK30T€HHOCTh.
BapuaHT NpakTH4YeCKOro 3aJaHUA:
[IpoBectu uccnenoanue s psaaa sHaueHuit uaaekca MMBB (psg IND). Jlannbie i1 3T0r0

npuMepa coaiepkarcs Ha caire http:// www.micex.ru/marketdata/indices/data/archive [2].

JI71st MOCTPOCHHUS TPEXTIEPUOTHOTO CKOJIB3SIIET0 CPeIHEro B makeTe Eviews MOKHO
MCHoNIb30Bath Henodky Objects ™ New object = Model = sma_3=(ind(-1) +ind +ind (+1))/3
WJTH BOCTIOJNIb30BAThCSl BCTPOCHHOU (DyHKITHEH

@movay: Genr — sma _3 = @movav(ind(1),3) . 3nauenwue (ind(1),3) yka3siBaeT Ha TO

YTO YCPEAHSIOTCS TeKyIee U 2 MpeaplnyIuXx 3HaueHus psaa ind(1), To ecTh TEKyIIee u 1mo

OJIHOMY COCEIIHEMY (JI0 ¥ TIOCJIEe) 3HAUCHUIO CaMOT0 psijia ind

J1J1s TOCTPOCHUS TISITHIIEPHOIHOTO CKOJIB3SIIIEr0 CPETHEr0 MOYKHO HCITOJIb30BATh LIEMOYKY
Objects ™ New object = Model = sma_5=(ind(-2)+ind(-1)+ind+ind(+1)+ind(+2))/5 umn
BOCITOJIB30BaThCS BCTPOSHHOHN YHKIIUEH

@movav: Genr — sma 5 = @ movav(ind(2),5)

3navenue (ind(2),5) yka3pIBaeT Ha TO YTO YCPEIHSIOTCS TEKyIlee U 4 MpeIblIylX 3HaYeHUs

psana ind(2), To ecTh TEKyIIEE U 10 ABA COCEIHEMY (10 U TTOCIIE) 3HAUCHUIO CaMOT0 psijia ind

TeMmbl I0KIa10B:

1. ®unbtp Xoapuka-IIpeckorra.
2. Meron bpayna.

3. Metox XonpTa.

4. Meron XonbTa-BunTepca.

5. ®unbTp bakcrepa-Kunra.

Tunosbie OLEHOYHBIE MaTepHAbI IO TeMe 7. MeTo0/10risl BEKTOPHBIX aBTOperpeccuii
(VAR).
BapuaHT NPaKTHYECKOI0 3aJaHUA:

Paccmotpets crieqyromyto monens VAR(1) nns Tpex psaos [2]:

21



Yt = O,6Yt_1 + 09521‘—1 + &1
BEBIICHUTE: BBIITOJIHEHO JIU JJIA 3TOU MOACIIN YCIOBUEC CTa6I/IHBHOCTI/I; ABJIACTCA JIK IICPEMCHHAA

X G-npyu4rHOM 1Sl IEPEMEHHOM Y.

N =X=2=0

ITocTpouts peanusanuio yKa3aHHONW MOJEIIH, IToyiaras U FeHEepUpys

E14,€ & o
1£>921>93t yak HesaBHCHMbIE MEXKLY COBON MPOLIECCHI TayCCOBCKOTO GEIOro IyMa ¢

. JL1s ka0 Maphl IEPEMEHHBIX IIPOBEPUTH TMIIOTE3Y O TOM, YTO
0JlHa U3 IEPEMEHHBIX He sBisieTcd G-IPUUMHON ISl BTOPOH IIEPEMEHHOI.

Marpuunsiii noauHoMm A(L) umeet 31ech BUL:

1 0 0y (0,6 0 05L) (1-06L 0O ~0,5L
AL)=13-IHL=|0 1 0O|-| 0 06L 025L|=| 0 1-0,6L —-025L
00 1 0 025L 06L 0  -025L 1-0,6L
N U NN
det A(L)=(1-0,6L)1-085L)1-035L)=0— coprn 06 0.8570.35
MOJIENIb CTa0MIIbHA.
13 TpeThero ypaBHEHHUs 211 =0.25X,9 +0,6Z, 5 + 63, , TAK 4TO

Y, =0,6Y, 4 +0,5Z, | + &y = 0,6Y, +0,5(0,25X, 5 +0,6Z, 5 + &3, )+ey,,
Yt = 0,6Yt_1 + 09125Xt—2 + O,3Zt_2 +&; t+ 095‘93,t—1'

. X
B paMKax MOCIIeJHEr0 ypaBHEHHUS IPOLLIBIE 3HAYEHNS IEPEMEHHOH ~ | MOMOTaloT B
Y. G
t X—>y

MpCACKA3aHUH 3HAYCHU A , TaK 4TO

[TocTpouB peanu3aiuio ykazaHHOW MOJENH C moMoIsio 00bekTa Model, 00pa3oBath 00BEKT

Group, conepkanuii TpU CMOJICTMPOBAHHBIX Psia Y. Xe.2, . B MeHto0 3TOr0 00BeKTa BHIOpATH:
View — Granger Causality = Lags to Include=1.

[IpounTepnpeTupoBaTh pe3yiabTaThl, MPEACTABICHHBIC B MOJydeHHOU Tabnuie. [losicHUTS,
MOYeMy THUIIOTE3a O TOM, YTO NepeMeHHast X He sABisgeTcss G-puuuHoi 11 Y, MOXKET ObITh
OTBEPrHYTOM.

W3menuTs TIyOMHY 3ana3asiBaHui, monaras Lags to Include=2. BeisicHuTbh, U3MeEHUIICS JTH

Pe3yNbTaT POBEPKH THITOTE3BI >V u noyemy.
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[TpoBepuTh Ty k€ TUIOTE3Y, HEe Mprlerasi K BCTPOCHHON IIPOBEPKE, a OLICHUBAs

HCIMMOCPCACTBCHHO YPABHCHUC
Y, = C(I)Yt—l + 0(2)Yt—2 + 0(3))( -1 7T 0(4)X -2 T &
c(3)=c(4)=0

Y MIPOBEPSS TUIIOTE3Y . CpaBHHTB: COBNAJIO JIM 3HAYEHUE MOTy4eHHOM F —
CTaTHCTUKH CO 3HAUEHHUEM, IIPUBEJICHHBIM B Ta0JIuIIEe, TOJIYyYeHHON B paMkax oO0bekTa Group.
OOBSICHUTD IPUIHHBI [2].

TeMbl 10KIA10B:

1. ITpoBepka HaJIMuus NPUYUHHOCTH 110 I'peltHxkepy.

2. Metononorusi VAR, BO3HUKAIOIIME TPU ITOM 3aTPYAHEHUS.

Tunosblie oneHOYHbIe MaTepuaibl 0 TeMme 8. baiiecoBckuii moaxoa. Beenenune B puibTp
Kaamana. BailiecoBckne VAR.

BapuaHT NpaKTH4YeCKOro 3a/1aHHA:

*
y = x,ﬂ + &, &
PaccmoTtpets nieH3ypupoBanHyto [1] perpeccuio nim ToOUT-MOJIENb, Te
HE3aBUCHMO M OJIMHAKOBO paclpeiesieHbl, U 3HaUeHUs! HaOII01aeMO, €CIIH U He ONpEEIICHO,

%
y y >0 y
, 1 3BHAYCHHUC Ha6moz[aeMo, €CJIIn nu HGOHpGI[GJIGHHO, CCJIN

N[0,5°] "<0

€Clin

. Ny o
[IpeanonaoxuTh, 9TO KOJIUYECTBO LIEH3YPUPOBAHHBIX HAOMIOACHUN ~ paBHO u 150.¢
0003Hauaer.

BBECTH JIATEHTHYIO IEPEMEHHYIO Z , KOTOPasi COOTBETCTBYET [[CH3YPHPOBAHHBIM
z; <0 i—2o
HAOIIOICHUSIM, TO €CTh IS LICH3yPUPOBAHHOTO HAGIIOACHHSI.

Z .
JInist reHepUPOBAHHUS JIATCHTHBIX TIEPEMEHHBIX | MOYKET UCIOIBb30BaThCsA METO/I TOTTOJTHEHHUS
JNAaHHBIX.

JlaTeHTHBIE IEpeMEHHbIE 37€Ch MPEACTABISIOT CO00I MHOYKECTBO HE3aBUCUMBIX CITyJalHbIX
(— oo;O)
BCJIIMYMH U UMCIOT YCCUCHHOC HOPMaJIbHOC pacCpeaCICHUC HAa HHTCPBAJIC " IIJIOTHOCTH
¢z-‘ B o’ /(1—CD(x’~ﬂ/c7)), —<z; <0
1 yl > 9 J 1 ¢ @
,Tne © u

SBIISIOTCS (QYHKIMEH MIOTHOCTH U GYHKLIMEH pacipeaeseHuss HOpMaTbHON BEIIMYHHBI.

pacnpeneseHus paBHa

-2
[TpunsTh, YTO B BEJIMYMHA HMEET HOPMAIIbHOE pacrpeserneHue, a ¢  ramMa anpuopHoe

pacrpeneneHue.

-2
z;,p,0
[Tokxa3aTk, 4TO BO3MOYKHO SIBHO IIOJYYUTh YCIOBHBIE pacnpeaeneHus st L’ B, .
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Hcnonp3ys npeapiaynme pe3yabTaTbl KpaTko onucarh aaroputM ['mb6ca mist cuMynsauuu

-2
o Z; o
3HAYECHUN l"B >

-2
[Tokasarp, Kak MOTYT OBITh MOJTYYECHBI pa3yMHBIE CTAPTOBBIC 3HAUCHUS B.o .
TeMbl 10KIA10B:
1. CommuinpoBanue 1o ['u66cy.
2. Anroputm MeTtpomnoduca.
3. Anroput™m Metpononuca-I'actunrca.

4. ®unstp Kanmana.

TumnoBble OLleHOYHbIE MaTepHAJbI 110 TeMe 9. HesinHeliHbIe MO/1e/I BpeMEHHbIX Psi/I0B.
Mopean BpeMeHHBIX PS/IOB € YCJIOBHOM reTepocKeIacTUIHOCTHIO
BapuaHT npakTH4YecKoro 3aJaHus:

PaccMmoTpeTs cBsi3b phiHKa rocynapctBeHHbIX oouranuii (I'KO) 1 peIHKa KOPIOpaTUBHBIX

blcp, "

neHubix Oymar (Poccutickas Topropas cuctema, PTC) (Peresetsky, Ivanter, 2000)().

gko,

— ©KCTHEBHBIC 3HAYCHUS MHIECKCOB «TONYObIX (puriex» (Hanboiee TMKBUIAHBIX aKIIHA) U

y X y
rocyJapcTBEHHbIX obmuranuit. O603HaunTh yepe3 ! pasHOCTh OJHOJHEBHBIX JOXOAHOCTEH
JIBYX PBIHKOB [5]:

X, =1In blep, In gko,
blcp,_, gho;_ _

PaCCMOTpeTB MOZCIIb BBIpABHUBAHUS ,Z[OXOI[HOCTeﬁ ABYX PBIHKOB:

AX; =const+ uX, | + &

AX, =X

3nech t =X . [TapameTp H pmeer embict CKOpPOCTHU BBIPAaBHUBAHUSA JI0XOIHOCTEM
Y TIOKa3bIBaeT cTeneHb HHTEerpanuu peiHkoB. Onienuts GARCH (1,1) monens Ha nHTEpBaje
10.01.96 — 10.10.97 (ucnionb3oBath nporpammy Eviews).

TeMbl 10KIA10B:

1. Monenu ¢ a¢ddexrom peraara: EGARCH, TGARCH.

2. Moneas GARCH-in-Mean.

3. Muoromepubie Mogenn GARCH.
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Tunosble oueHOYHbIe MaTepuaibl 0 TeMe 10. /[poOHo-MHTErpupoOBaHHbIE PSAAbI.
Henuneiinbie npeoOpa3oBanus U eIMHUYHbIE KOPHHU. Ce30HHbIE eIMHNYHbIE KOPHU.

BapuaHT NpaKTH4YeCKOro 3a/1aHHA:

y XfyZyyX1gsX0ps X
Cmoznenmpyiite peanmsawun 5 psgos ~ 1201726738 cnenya npoueccy mopokeHus

JAaHHBIX:

x;p = L5x1,1 =0.5x1 02 + 614, X171 = x12 =0,
xpr =L5xp, 1 —05x, 9 + &, X1 =% =0,
X3 = 1L5x3,1 =05x3, 5 +&3, x31 =x3, =0,
Ve =L5xy + X0 + X3, + 4,

E1t->62t-63t>641-65¢

rme — HE3aBUCHMBIE JPYT OT JAPYyra MPOIECCHl TayCCOBCKOT0 OEI0Tr0

€11-8215 €31 E4r-€51

HIymMa ¢ IUCHEPCUsIMU, PaBHBIMU 1 JU1s Y paBHBIMU 2 1715
PaccMmoTpeTs nostyueHHble peanu3aluy Kak CTaTUCTUYECKHE JAHHBIE U HCIIOJIb3Ysl TPOLEAYPY
Voxancena B makere EViews:

1) OLICHUTE PAHT KOMHTErPaLUU CUCTEMBI 5 psiioB. COOTBETCTBYET JIM OLIEHEHHOE 3HAUEHUE
TEOPETUUYECKOMY 3HAUEHUIO?

2) OLIEHUTE MO/JIENIb KOPPEKIMH OIINOOK, COOTBETCTBYIOIIYIO OLIEHEHHOMY PAHTY

KouHTerpauu. CpaBHUTE OLIEHEHHYIO MOJIENb C TEOPETUYECKOM [2].

Tunosblie oneHoYHbIe MaTepuaiabl o Teme 11. [IpakTHYeckne BONPOCHI
KOMHTErPALMOHHOI0 AHAJIN3A HECTALIMOHAPHBIX BPEMEHHbIX PSA0B. luHAMUYeCKU
MeTO/ HAaMMeHbIIMX KBaJPaToB.

TeMbl TOKJIAA0B:

1. IlpoBepka runoTe3bl €AMHUYHOTO KOPHS M HEJIMHEHHbBIE TpeoOpa3oBaHNs BPEMEHHBIX PSI0B.
2. OueHnBaHKUE paHra KOMHTErpaluu METOI0M Moxancena.

3. IlnuHamMuyecKkuii METOJl HAUMEHBIIIUX KBAJIPaTOB.
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4.2. [Ipome:KyTOYHAS aTTeCTANMS

4.2.1. [lepevyeHb KOMIETEHIMI ¢ YKa3aHNEM 3TANOB UX (POPMHUPOBAHHSA B MpoLEcce

OoCBOeHMs 00pa3oBaTeabHOI nporpaMMmel. Iloka3zaTean u KpuTepuu OLEeHUBAHUS

KOMIIeTeHIMi € y4eTOM dTana ux GopMupoOBaHUS

Kon HaumenoBanue Kon HaumenoBaHnue 3Tamna
KOMIIETEHIIMH | KOMIIETEHIIUHI JTarna OCBOCHHUS OCBOEHUSI KOMIIETEHIINU
KOMIIETeHIIUHU
OK-1 Croco0HOCT K OK-1.2 CnocoOHOCTh K TPOBEICHUIO
abCTpaKkTHOMY aHaJIM3a COCTOSIHUS U OLICHKU
MBILUICHUIO, aHATH3Y, MEPCIEKTUB PAa3BUTUSA
CUHTE3Y. SKOHOMUYECKUX U
COLIMAJILHBIX CHCTEM B
YCHOBHUSAX B3aUMOCBS3EU
MEXly UX BHYTPEHHUMU U
BHEIIHUMH (pakTOpamu.
OIIK-1 I'oToBHOCTE K OIIK-1.3 CnocoOGHOCTH pemaTh 3a1a4u
KOMMYHUKAIUU B npohecCuoHaATBHOW
YCTHOM Y MUCbMEHHOM JEeATEIIbHOCTH, TPUMEHSIS
dbopMax Ha pyCcCKOM U HKOHOMETPUYECKUE MOJIEIH.
MHOCTPAHHOM SI3bIKaxX
JUTSL pelleHus 3a/1a4
npodecCHOHAIbHON
JIeATEIbHOCTH.
JTan oCBOeHUs IMoka3zarenn Kpurepuii oneHuBanus
KOMIIeTEeHIIUH OlLlCHUBAHUS

OK-1.2 CnnocoOHOCTh
K MPOBEJICHUIO
aHaJM3a COCTOSHUS 1
OIICHKU TEePCIEKTHB
pa3BHUTHS
SKOHOMHYECKUX U
COIIUATILHBIX CUCTEM B
YCIIOBHSIX
B3aUMOCBSI3EN MEKIY
WX BHYTPEHHUMH U
BHEIIHUMH (paKTOpaMu

CnocoOHOCTh
aHAJTM3UPOBATH MOJICITH
M METOJIBI
YKOHOMETPHUIECKOTO
aHaJIM3a, OCHOBBI
IKOHOMETPHICCKHUX
METOIO0B, HEOOXOTUMBIX
JUTSL PEIICHUS
TEOPETUYECKUX U
MPAKTUYCCKHX 3a1a4
HCCIIEI0BAHUS
MacCCOBBIX
OOIIIECTBEHHBIX SIBIIEHUN
Y TIPOIIECCOB.
CrniocobHOCTB peniathb
3aJla4yM Ha OIpeieiicHUue
JCTEPMUHAIIH U
3HAYHUMOCTH.

AHanu3upyer MOJAEIU U METO/IbI
HSKOHOMETPHYECKOI0 aHAJIN3a, OCHOBBI
SKOHOMETPUYECKHX METOJIOB,
HEOOXOIUMBIX JJISl PeLICHUS
TEOPETHUYECKUX U MPAKTUUECKUX 3aa4
HCCIIETOBaHMS MAaCCOBBIX OOLIECTBEHHBIX
SIBJIEHWW U MPOLIECCOB.

Pemaer 3anaun Ha onpenenenue
JEeTEPMHUHAIIMN U 3HAYUMOCTH.
[Ipumensier MaTeMaTHYECKUM anmapaT npu
00paboTKe ¥ UHTEPIPETALIIH
CTaTHUCTUYECKUX JaHHBIX.

IIpoBoauT HccIe10BaHUE 1EATENBHOCTH
KOpHopaluu, e€ COOTBETCTBHUE LESIM U
3a/1auaM X035iCTBEHHOTO pPa3BUTHSA,
MIPOTHO3UPYET BOZMOKHOE Pa3BUTHUE B
Oymymiem.
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JTan ocBOCHUSA
KOMIIeTeHIUH

IToka3aTeian
OLICHUBAaHHUS

Kpurepnii onennBanus

CrocoOHOCTh
MIPUMECHSITh
MaTeMaTHIEeCKUHN
ammapar npu oopaboTke
Y UHTEpIpeTaIuu
CTATUCTHYECKHUX
JaHHBIX.

CnocoOHOCTh
MTPOBOJIUTH
HCCIIEIOBAHUE
JIEeITECILHOCTU
KOpIopanuy, eé
COOTBETCTBUE LICISAM U
3a7a4am
XO3SMCTBEHHOTO
pa3BUTHS,
MIPOTHO3UPOBATH
BO3MO>XHOE Pa3BUTHE B
Oymymem.
CnocoOHOCTh
paszpabaThIBaTh
BapUaHTHI
YIPaBICHYECKUX
peLIeHU U
000CHOBBIBAThH UX BHIOOD
Ha OCHOBE KPUTEPHEB
COLMAJILHO-
3KOHOMHYECKOMN

3¢ PeKTUBHOCTH.
CnocoOHOCTh HAXOHUTh
OpraHU3aIMOHHO-
yIpaBIeHYECKUE
perieHusl.

Omnpenenser BIUSHUE COBPEMEHHBIX
SKOHOMUYECKHUX TEHICHIUN Ha PA3BUTHE
HSKOHOMMYECKON AKTUBHOCTU KOMIIAaHHH.
IIpuHuUMaeT ynpaBiieHUECKUE PELIECHUs Ha
OCHOBE MOJIENIMPOBaHUS KOHKPETHON
SKOHOMUYECKOU CUTYALUH.

OIIK 1.3.
CrocoOGHOCTH peraTh
3agadyu
npo¢eCCHOHATBHON
ACATCIIbHOCTH,
IPUMEHSIS
YKOHOMETPHYECKHE
MO/IEJIH.

CriocoOHOCTE BO
B3aUMOJICHCTBHU C
ApYTUMH 4ICHAMU
oOliecTBa HAXOUTh
OpraHHU3aIOHHO-
YIpaBICHYECKUE
peleHus, IpUMEH
SKOHOMETPHUYECKHE
MOJIEIIH.

PazpabaTbiBaeT BO B3aUMOJICHCTBUN C
JIPYTUMU YICHAMH OOIIECTBA BAPHUAHTHI
YIpaBIEHYECKUX PEIICHU U 00OCHOBBIBACT
WX BBIOOP Ha OCHOBE KPUTEPHUEB
COLIMAJIbHO-3KOHOMMYECKOMN

3¢ PeKTUBHOCTH.

Haxonut BO B3aMMOIEMCTBUM C IPYTUMU
YICHaMH OOIIECTBA OpraHU3aI[MOHHO-
YIIPABJICHUYECKHUE PELICHUS.

4.2.2. ®opma u cpeacrBa (MeTobl) MPOBEAEHUS MPOMEKYTOUYHOM aTTeCTAlMU

DK3aMeH MPOBOJUTCS C MPUMEHEHUEM CIEAYIOLUX METOA0B (CPEACTB): YCTHOTO OMpoca U

MMPAKTUYCCKOI'O 3a/IaHNA.
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4.2.3 TunoBble OLlEHOYHbIE CPEICTBA

Choucox BOIIPOCOB 1JIA MOJATOTOBKH K IK3aMEHY

1.

O© 00 3 N »n B~ WD

10
11

12.
13.
14.

15

16.
17.
18.
19.
20.
21.
22.
23.
24.
25.
26.
27.
28.
29.
30.

31

32.
33.

OTansl SMIIUPUYCCKOTO aHAJIM3a SKOHOMUYCCKUX 3a1ay.

. Knaccuueckas muHeiHas MOJIENb PErPECCUU.

. OLleHKa METO/I0M HaMEHBIIINX KBaJpPaTOB.

. MeTox MOMEHTOB.

. MHK-ouieHku Jy1si MHOKECTBEHHOU PETPECCHUMU.

. Teopema I'aycca — Mapkosa.

. [locTpoeHne TOBEPUTENBHBIX MHOKECTB M MIPOBEPKA TUIIOTES.
. Acumnroruueckue cBoictea MHK-onenoxk.

. Bei0op ¢pynkunonansHo#i Gopmbl. OmmoKy crienupuKaim.

. [IpobnemMa MyITbTUKOIIMHEAPHOCTH.

. [Ipo6nema rerepocke1aCTUYHOCTH.

TecTupoBaHue runoTe3 Npu HATMYUH FETEPOCKEAACTUIHOCTH.
TecTupoBaHue Ha IPUCYTCTBUE FE€TEPOCKEAACTUUHOCTH.

0O0600menusiit MHK.

. Hoctynueiii OMHK.

OHJ0reHHOCTh. VICTOUHMKHN YHIOT€HHOCTH.

Cwmemennie B MHK-o1ieHkax r3-3a 3HAOT€HHOCTH.

HucTpymeHTanbHble nepeMeHHble. TpeOGoBaHus K HHCTPYMEHTAIbHBIM EPEMEHHBIM.
2-crynenyatsiii MHK.

[Ipob6nemsl 2-crynenuaroro MHK.

CnaOble ”HCTpYMEHTHI. TeCThl Ha YHIOTEHHOCTb.

TecT ycnoBuii cBepXuaeHTUDUKAITIH.

MHK n71s1 cuctem ypaBHEHHIA.

DK30reHHOCTh OOBSCHAIOMUX NepeMeHHbIX. CTporast 3K30reHHOCTb.
[IpumeppicucreM: BHeLIHE He cBA3aHHbIe ypaBHeHUs (SUR), maHenbHbIE TaHHBIE.
Bun matpuiisl KoBapuaum ommoox.

Ouenka 00benuaeHsbiIM MHK.

Onenka OMHK u noctynaeiv OMHK.

OrneHka BHEIIHE HE CBA3aHHBIX YPAaBHEHUH C OTPAaHUUYEHUSIMH Ha [TapaMeTphl.
OrneHka CUCTEM ypaBHEHHI ¢ TOMOIIbIO HHCTPYMEHTAIbHBIX IIEPEMEHHBIX.

. 2-ctynenyatbii MHK 17151 cuctem ypaBHEHHI.

3-ctynenyarsiii MHK.

O0001EHHBII METO MOMEHTOB.
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34. Marpuiisl BecoB. OnTumasnabHasi MaTpUIla BECOB.

35. Bribop MeTofa OlleHKH CUCTEM. TeCTUpOBaHUE THUIIOTES.
36. CuctemMbl OTHOBPEMEHHBIX YPaBHEHUH.

37. Ycnosus uckmouenus. CokpamienHas Gopma. JInHeiHbIe orpaHUYeHrs 0011Iero BUaA.
38. YcnoBus naeHTUGUKAIIMK, OTCYTCTBHS UACHTH(GUKAIINN, TOYHOW HICHTU(PUKAIINYA U
CBEPXUICHTU(PUKAIIH.

39. D¢ dexTuBHAs OLIEHKA TAPAMETPOB COKpAIEHHON (hOPMBI.

40. Unentudukanus Ha OCHOBE IPOU3BOJIBHBIX OTPAHUYCHUN MEXTY YPAaBHCHUSMU.

41. Unentudukanus Ha OCHOBE OTPaHUYCHUI Ha MATPUILYy KOBapHAIIUH.

42. HennHENHOCTD 110 3HIOT€HHBIM [IEPEMEHHBIM.

43. TIpoGiemMa MpomnyneHHbIX TePeMEHHBIX

44. ®duxcupoBarHbie 3QEKThI, crydaiiHbie ) HEKTHI.

45. IIpeanonoxeHus: 06 ommoOKax: CTporasi 3K30reHHOCTh OOBSICHSIOIINX TEPEMEHHBIX,
MONEPHO/IHASL SK30T€HHOCTb.

46. OueHky ypaBHEHUS B Pa3HOCTSX.

47. OueHKH naHesnel co caydaHpIMU Y PeKTamu.

48. Ouenku naneneit ¢ pukcupoBanubpiMU dhPexramu. Tect Xaycmana.

49 Knactepuzanusi HaOJIIOICHUN.

50. /IuckpeTHbIE 3aBUCHUMBIE IIEPEMEHHBIE.

51. JIuneitHast MOJIETb BEPOATHOCTH.

52. IIpoGuT-Mo€emb.

53. Jloructuueckasi MOAECIb.

54. OneHka METOJJOM MaKCUMaJIbHOT'O TIPaBONOI00uSI.

55. DHIIOTEHHOCTD B OOBSICHSIOIMINX TIEPEMEHHBIX.

56. MHOXecTBEHHAS JIOTUCTUUECKAS MOIEIb.

57. YnopsiioueHHbIE IOTUCTUYECKHE U TIPOOUT-MOJICIH.

58. LleH3ypupoBaHHbIE PETPECCUH U HECTy4YaiiHbIe BEIOOPKH.

59. ToOuT-MOIEH.

60. ['eTepOoreHHOCTh 1 PHAOTEHHOCTH B TOOUT-MOJICIIAX.

61. CenekTuBHAas BEIOOPKA. TECTUPOBAHUE U KOPPEKLIUS CMEUICHUS CEIEKTUBHON BHIOOPKHU.

62. OueHka nporpamMm U 3KCIIEPUMEHTOB.

63. IIpobGnema nu3aiiHa SKCIIEPUMEHTOB U CaMOOTOOP.

64. MeTo/1bI OLIEHKH C UCIIOJIb30BAaHUEM propensityscore.

65. MeTo/bl OIICHKH € UCTIOIb30BAaHUEM WHCTPYMEHTAIBHBIX IEPEMEHHBIX.

66. CrinaxuBaHue BpEMEHHOTO psija.



67.
68.
69.
70.

71

[Iporno3zupoBanue OyayImKUX 3HAYCHUH BPEMEHHOTO PsJia.
Cxonp3zsmue cpegnue. @unbtp Xoapuka — [Ipeckorra.
[IpocToe 3KCcrIOHEHIMAIBHOE CTIIaKUBaHUE.

JIBOIiHOE 3KCIOHEHIMAIbLHOE CIIa)XKMBaHUE, MeTo ] bpayHa.

. Meton Xonbeta. Meton Xonera — Bunrtepca.
72.
73.
74.
75.

®wmibtp bakcrepa — Kunra.
[Iporuo3uposanue no moxaensim ARMA.
[Iporno3uposanue no moaeaasMARIMA.

[TonsTrs npuauHHOCTH 110 [ peliHIKEPY M OJIOYHOM SK30T€HHOCTH OJHOU TPYIITIHI

IIEPEMEHHBIX OTHOCUTENIBHO APYTOW IPYIIIBI IIEPEMEHHBIX.

76.

Metononorus VAR u ee uHCTpyMeHTapuil (PyHKIUU UMITYJTCHOTO OTKIIMKA U

JIEKOMITO3HITNH JTUCTIEPCUN OMIHOOK MPOTHO30B).

77.
78.
79.
80.

81

85

CyTb 6aiiecOBCKOT0 MOIX0/1a, €r0 OTIWYUE OT YACTOTHOTO (KJIACCHYECKOT0) MOAXO01a.
[Tepexona OT anpuoOpHOTO pacmpeeNieHus: K aOCTePUOPHOMY.
ConpsikeHHbIE pacpeesICHuUsl.

BbaiiecoBckue TOYEUHBIE OIIEHKH.

. baliecoBckue TOBEpUTENBHBIE HHTEPBAJIBI.
82.
83.
84.

baiiecoBckas poBepKa rUIoTes.
baiiecoBckue BBIBOABI B MOAEIN HOPMAJIbHOM JIMHEWHOW PETPECCUU.

MeTo/b1 osTyueHus: BBIOOPOK U3 allOCTEPUOPHOTO PaCIpeIeICHNUS.

. CommutrpoBanue 1o ['u66c¢y.
86.
87.
88.
89.
90.
91.
92.
93.
94.

Anroputm Metponomnuca.

Anroputm Metpononuca — I'actunrea.

BaitecoBckuii moaxo B MOAENSAX TPOCTPAHCTBA COCTOSHUM.
Ounetp Kanmana.

KoHncrpykuus anropurma.

OuibTpalys U CriaXKuBaHUe.

CTpyKTypHBIE MOJAEIIH BPEMEHHBIX PSIIOB.

baiiecoBckne VAR.

MO,Z[G.HI/I BPCMCHHLIX psAOOB € yCHOBHOﬁ réTepoCKCAaCTUIHOCTBIO, MOTUBALIUA K UX

HCIIOJIBb30BaHUIO.

95.
96.
97.
98.

Mopens ARCH, ee HemocTaTKH.
TectupoBanune Ha ARCH-3¢dexrT.
Mogemn AR/ARCH.

CTaH,Z[apTI/I?)OBaHHBIC OCTaTKH.
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99. O606mennas ARCHwmonens (GARCH), ee mpenmytiiecTBa u HEJJOCTaTKH.

100. TectupoBanue Ha GARCH s> dexr.

101. Monenn AR/GARCH.

102. Monens IGARCH.

103. Monaenu ¢ apdexrom peruara: EGARCH, TARCH.

104. KpuBas BIusiHUS HOBOCTEM.

105. ITpoBepka runote3bl 00 OTCYTCTBUU ACUMMETPHUH BIUSHUS IJIOXUX M XOPOIIUX HOBOCTEH.
106. KomnonentHas GARCH.

107 Monens GARCH-in-Mean.

108. Muoromepusie moaenu GARCH.

109. IpoOHO-MHTErpUPOBAHHbBIE BPEMEHHBIE PSIJIBL.

110. Monens ARFIMA.

111. [IpoBepka runoTe3bl EAUHUYHOTO KOPHS

112. Henuneiinble mpeoOpa3oBaHusi BPEMEHHBIX PSIIOB.

113. BeiGop Mex 1y MPOBEPKOM HATWYHS AMHUYHOTO KOPHSI B YPOBHSIX M IPOBEPKON HATUUHUS
€AMHUYHOTO KOpHS B JIorapupmax ypoBHEH.

114. [IpoBepka runoTe3 0 HAJTUYUU Y BPEMEHHOTO PsiJia CE30HHBIX €AMHUYHBIX KOPHEH.

IIpuMepHbIe BADHAHTHI IK3aMEHAIIMOHHBIX OWJIETOB:

3K3AMEHAIIMOHHBIN BUJIET Ne 1
10 TUCUMIINHE «IKOHOMETPHUKA (MIPOJABUHYTHII YPOBEHb)»

1. DK30reHHOCTh OOBACHAIOMUX NepeMeHHbIX. CTporast 3K30reHHOCTb.
2. TectupoBanue Ha ARCH-a¢dexr.
3. JIns Ka)KA0ro U3 TpeX ypaBHEHUH BBISICHUTD, BBITIOIHSIIOTCS JIM IOPSAIKOBBIE U PAHTOBHIE
yCIOBHS UACHTUDUIIUPYEMOCTH [5]:

By + oW +r119: + 71301 = €1

BBy + Wy + BosNy + 7208, +724Wiy = €2

BaWy + Ni + 7308, + 73301 + 734l = €3

P, Wi, N

rIe ! - MHJEKC LIeH, 3apIuIaTa, IPOQCOK3HBINA B3HOC COOTBETCTBEHHO (DHIOI€HHBIE

S
IIEPEMEHHBIE), a O U ! - IPOM3BOAUTENHLHOCT TPY/IA U KOJIUYECTBO 3a0aCTOBOK

(?K30TeHHBIEC TICPEMEHHBIC).

IToBTOPUTH IPOBEPKY IIPU JTONOJIHUTEIBHBIX OTPAHUYCHHUSX: 732 =0 ; r32= l; V32 =733,
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3K3AMEHAIIMOHHBIN BUJIET No 2
N0 JMCHHUIIHHE «JKOHOMETPHKA (IPOABUHYTHIN YPOBEHB)»
1. UacTpyMeHTanbHBIE IepeMeHHbIe. TpeOoBaHus K MHCTPYMEHTAIbHBIM I1€PEMEHHBIM.

2. Muoromepnsie moaenn GARCH.
P()’z :1):F(a+ﬂdz)

nepemenHas (mpuHuMaromas 3HadeHus 0 u 1). Pesynbraret 100 HaOm01eHMI peICTaBIECHbI B

3. PaccmotpeTs Mosienib OMHApHOTO BBIOOpA , TIe d . (bUKTHUBHAS

BHAC TAaOMMIT [S]:

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

O11eHUTD MapaMeTpsl a,p , IcTione3ys:  logit-monens; probit-monens. B aByx ciayuasx

H 0- ﬂ =0
MIPOBEPUTH TUIIOTE3Y Y CPABHUTH BBIBOJBI.
HIxaJjia oneHUBaHUA
Ouenka 5 (0TIMYHO) AHanu3upyeT MOJEIU U METOAbl dKOHOMETPHUUYECKOTO aHaju3a,

OCHOBBI 9KOHOMETPHUYECKUX METO/I0B, HEOOXOIUMBIX JIJIsl PEIICHUS
TEOPETHUYECKUX U NMPAKTHUECKUX 3a/1a4 UCCIEIOBaHUS MAaCCOBBIX
OOIIECTBEHHBIX SIBJICHUN U MPOLIECCOB.

Pemaer 3aaumn Ha onpezeneHre 1eTepMUHAlUN U 3HAYUMOCTH.
[Ipumensier MaTeMaTHyeckuid ammapar mnpu o0paboTke u
WHTEPIPETALNHN CTATUCTUYECKUX JTaHHBIX.

[IpoBoautr wuccienoBaHUWE — AESATENBHOCTH  KOpIOpauuu, €€
COOTBETCTBUE LEISAM M 337a4aM XO3SMCTBEHHOI'O pa3BUTHSA,
IPOTHO3UPYET BO3MOKHOE PAa3BUTHE B OYIYIIIEM.

Onpenenser BIUSHUE COBPEMEHHBIX 3KOHOMHUYECKHX TEHACHIIUI
Ha pa3BUTHE SKOHOMHYECKON aKTUBHOCTH KOMIIAHUHU.

[IpuHuMaeT ynpaBiaeHYECKHE PEIIEHNs HA OCHOBE MOJEIMPOBAHUS
KOHKPETHOW SKOHOMUYECKOW CUTYALUU.

Pa3pabarbiBaeT BO B3aMMOJECUCTBHU C JAPYTHMH YJICHAMH
o011ecTBa BapHaHThI YIPABICHUYECKUX PEIICHUNA 1 000CHOBBIBAET
UX BBIOOp Ha OCHOBE KpPUTEPHEB COLUAIBHO-3KOHOMHUYECKON
3¢ (HEeKTHBHOCTH.

Haxoaut BO B3auMonaeWCTBUM C JOPYTMMM WieHaMu oO0IlecTBa
OpraHU3alMOHHO-YIIPABJICHYECKUE PELICHMUS.

Hcnonb3yeT KOMMYHUKATUBHBIE CTIOCOOHOCTH, TIO3BOJISIOLINE

3 PEKTUBHO B3aMMOACHUCTBOBATH C KOJUIETaMHU IPH TOJIYYEHUHU
npodecCuOHaNbHBIX YMEHUN U HABBIKOB.

Onenka 5(0TJIMYHO) CTABUTCA B TOM CIIydae, KOr/ia 00y4aroImuics
MCYEPIBIBAIOIIE 3HAET BECh MPOTPAMMHBIA MaTepHasl, OTIIMYHO
NOHMMAET U IPOYHO YCBOMJI ETO.
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Ha Bompocel (B mpenenax mnporpaMMbl) JaeT IPaBUJIBHBIE,
CO3HATEIIBHBIC U YBEPEHHBIC OTBETHI.

B ycTHBIX OTBeTax NOJB3YETCS JMUTEPATypHO IPABHIIBHBIM
A3BIKOM U HE JIOIyCKAET OLUIMOOK.

B xopze Tekyieii arrecTallii y4acTBOBAJI B TUCKYCCHSIX, 3L
acce u pedeparsl.

B  Xxome  mpOMEXYTOYHOM  aTTeCTallMd  JEMOHCTPUPYET
CIIOCOOHOCTh NPOBEJCHMSA aHAIU3a COCTOSHHUS U OLEHKH
NEPCIIEKTUB Pa3BUTHUSI SKOHOMMUYECKUX M COLMAIBHBIX CUCTEM B
YCIOBUSAX B3aMMOCBSI3€H MEXNY MX BHYTPEHHHMH W BHEUIHMMH
dakTOopamMu, CaMOCTOSATENILHO M3Yy4aTh HAYYHYIO JHTEPATypy IO
9KOHOMETPUYECKMM METOJAM UCCIIECIOBAHUS.

Ouenka 4 (xopo1io)

Onenka 4 (XOpOIIO)CTaBUTCS B TOM Cllydae, KOTra 00yJarouuics
3HAeT BeCh TpedyeMble MporpaMMon MaTepra, XOpoIo
MOHMMAET U MPOYHO ycBOMI ero. Ha Bonpock! B penenax
porpamMMBbl OTBeUaeT 0e3 3aTpyaHeHuil. B xoze Texymero
KOHTPOJIS TTOKa3aJ, YTO YMEET IPUMEHSTh MTOJyYeHHbIE 3HAHUS B
MPAKTUYECKHX 3aJaHusIX. B yCTHBIX OTBETax MOJIb3yeTCs
po¢eCCHOHATILHBIM SI3BIKOM M HE JIeNaeT rpyObIX OIIHOOK.
['pamMoTHO M3NaraeT Marepuaia no remMe. B orBere Ha Ouier
OTCYTCTBYIOT CYILIECTBEHHbIE HETOUHOCTH. BO3MOXKHBI
3aTpyJHEHUs ¢ MpUBEACHUEM IpuMepoB. Ha mpakTuueckux
3aHATHUSAX Y4aCTBOBAN B AMCKYCCHSIX, 3aIIMINIAJ 3cCe U pedepaTsl.
OO0yuarmuiicss IeMOHCTPUPYET CITOCOOHOCTH MTPOBEICHUS
aHaJIn3a COCTOSHUS M OLICHKU NMEPCIEKTHB Pa3BUTHS
SKOHOMMYECKUX M COIIMAIbHBIX CUCTEM B YCIIOBHUSX B3aUMOCBSI3eH
MEXly X BHYTPEHHUMH U BHEITHUMU (PaKTOpaMU;
CaMOCTOSITENIbHO U3y4aTh HAYUHYIO JIUTEPATypy 1O
HYKOHOMETPHUECKUM METOJIaM HCCIIECOBAHUSI.

Onenka

3(YIOBJIETBOPUTEIHHO)

Onenka 3(yI0BIETBOPUTENILHO)CTABUTCS B TOM Cily4ae, Korjaa
oOyyaromuiicss OOHapyKUBAET 3HAHUS TOJBKO 0A30BBIX
kateropuii. [Ipu nprmMeHeHnn 3HaHUN Ha MPAKTUKE UCIBITHIBACT
HEKOTOPBIE 3aTPYAHEHUS U IPEOI0JIEBACT UX C HEOOIBIION
MOMOIUIBIO IIpernoAaBaress. B yCTHBIX 0TBeTax J0MyCKaeT OMNOKU
IIPY U3JI0)KEHUN MaTepuaia U B IOCTPOEHUHU peun. B xoze
TEKyIIeH aTTeCTallul He Y4acTBOBAJI B AUCKYCCUSX, HE 3allluIIall
scce U pedepaTsl. B oTBeTax 10omycKaroTCst HETOYHOCTH, OHU
HEJI0OCTaTOYHO apryMeHTHpOBaHbl. OOyJaromunics
JEMOHCTPUPYET Ha HU3KOM YPOBHE IPOBEICHUS aHAIN3a
COCTOSTHUS M OLIEHKU MEPCIIEKTUB PAa3BUTHUS SKOHOMUYECKUX U
COLIMAJIbHBIX CUCTEM B YCIIOBHUSAX B3aUMOCBSI3EH MEXIY UX
BHYTPEHHUMU U BHEIIHUMU (AaKTOPaMHU; CAMOCTOSITEILHO
M3y4yaTh HAYYHYIO JUTEPATYPY [0 IKOHOMETPUUECKUM METO1aM
MCCJIETOBAHMSI.

Ounenka

2(HEyIOBIETBOPUTEIBHO)

Onenka 2 (Hey10BJIETBOPUTEIBHO) CTABUTCS B TOM Cllydae, Korjaa
oOyyJaronuiics 00OHapyXKUBaeT He3HAHUE OOJIBIION YaCTH
MPOrpaMMHOTO MaTepHralia, OTBEYaeT, KaK MPaBUIIO, JIUIIb Ha
HABOJAIIME BOMPOCHI MpernoiaBarens HeyBepeHHo. [pu
NPUMEHEHUY 3HAaHUN Ha MPAKTUKE UCIIBITHIBACT 3aTPYAHCHUS U HE
MIPEOJIOJICBACT X ¢ HEOOJIBIIION TTOMOIIBIO penoAaBaTens. B
YCTHBIX OTBETaX JOMYCKAET OIIMOKH MPHU U3JI0KEHUH MaTepraa
U B IOCTpOeHuH peun. Ha mpakTH4ecKux 3aHATHUAX HE y4acTBOBAII
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B IUCKYCCHUSX, HE 3aIumiai acce u pedeparsl. CTyIeHT HE
CIOCOOEH MPOBE/ICHUS aHAJIN3a COCTOSHUS U OLIEHKH MEPCIIEKTUB
Pa3BUTHUSA SKOHOMUYECKHUX U COLIMAIIBHBIX CUCTEM B YCIOBUAX
B3aMMOCBS3€H MKy UX BHYTPEHHUMHU U BHEIIHUMHU (haKTOpaMu;
CaMOCTOATENIBHO U3y4YaTh HAYYHYIO JIUTEPATypy IO
SKOHOMETPUYECKUM METOJAM UCCIIEI0OBAHMSL.

4.3. MeTonnueckne MaTepHuaJibl

MeTtoauyeckue MaTepuaJbl, O3BOJISIIOLINE OLIEHNBATH 3HAHUS U YMEHHS 00y4arolIuXxcs
NPH NPOBeIeHUs] IPOMEKYTOUHOI aTTecTaluu

IIpounenypa npoBeaeHnst yCTHOTO IK3aMeHa

ATTecTallMOHHBIE UCTIBITAHUS IPOBOASATCS MPENOIAaBaTENEM, BEAYILUM JIEKIINOHHBIE 3aHATHS 110
JaHHOW JuciuIuiiHe. Bo Bpemsi arTecTalMOHHBIX HCHBITAaHUM OOyyaromipecss MOryT
MOJIb30BAThCS MPOTrpaMMOM y4eOHOW NHUCUMIUIMHBI, a TakXe C pa3pelieHus MpernojaBaTens
KaJbKYyJISITOpaMu. BpeMsi HOAroTOBKM OTBETa MpHU cllaue 3K3aMeHa B YCTHOH (opme HO0IKHO
COCTaBJIATH HE MeHee 20 MUHYT (TI0 JKEeJIaHUI0 00YYaIOMIEroCsi OTBET MOXKET OBITh TOCPOYHBIM).
Bpewms otBera — He 60mee 15 munyt. [Ipu moAroTOBKE K yCTHOMY 2K3aMEHY IK3aMEHYEMBIH, KakK
MPaBUJIO, BEJIET 3allUCH B JIMCTE€ YCTHOTO OTBETA, KOTOPBIM 3aTeM (10 OKOHYAHHMM SK3aMeHa)
CAaeTcs IK3aMEHATOopY.

[Ipu mnpoBeneHMHM YCTHOTO 5K3aMEHa SK3aMEHAI[MOHHBIM OHIeT BBIOMpaeT cam
SK3aMEHYEMBbI B CIy4allHOM MOpsAKe. ODK3aMEHATOpy MPEeIOoCTaBIsSETCS MpaBoO 3aJaBaTh
o0Oy4aromuMcsl JTOTIOJTHUTENbHbIE BOMPOCHl B paMKaxX MPOTrpaMMbl JUCHUIUIMHBI TEKYILEro
CEMECTpA, a TAK)Ke, IOMUMO TEOPETUYECKUX BOIPOCOB, JaBaTh 3aJaud, KOTOPbIE U3y4alIHCh Ha
IPAKTUYECKUX 3aHATUAX.  OLieHKa pe3ylbTaTOB YCTHOIO AaTTECTAllMOHHOTO HCIBITaHUS
00BsBIsIeTCS O0y4aroUMMcsl B JIeHb ero nposeneHus. [lpu mpoBeneHuu ycTHOro 3K3aMeHa B
ayIUTOPUU MOTYT OJIHOBPEMEHHO HaXOAWUTbcid He Oonee miectd sk3amenytouuxcs. [lo
OKOHYAHUU OTBETAa HAa BONPOCHl OuJIeTa 53K3aMEHATOp MOXET 3aJaTh JK3aMEHYEMOMY
JIOTIOJTHUTEIBHBIC U YTOYHSIOIINE BOIIPOCH! B IpejiesiaX yueOHOro MaTepualia, BHIHECEHHOT'O Ha

9K3aMCH.

5. Mertoauyeckue yKazaHus 1Js1 00y4arOUUXCH M0 OCBOEHUIO TUCHMILIIIHHbBI
CaMoOnoAroToBKa K NPAKTHYECKUM 3aHATHAM

[Ipy moAroTOBKE K MPAKTHYECKOMY 3aHATHIO HEOOXOIUMO MOMHHTH, YTO Ta WU HHAS
JUCIUIUIMHA TECHO CBs3aHa C paHee M3y4yaeMbIMH KypcaMu. boiee TOro, MMEHHO CHHTE3
MOJIyUEHHBIX paHee 3HAHMW M TEKYyIIEero Marepuana Mo Kypcy JellaeT MOATOTOBKY

pe3yJIbTaTUBHOM U BCECTOPOHHEM.
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Ha ceMHHapCKuX 3aHATHAX CTYIEHT JOJKEH YMETh IOCJIEN0BATENBHO U3JIaraTh CBOM MBICIH U
apryMEHTHUPOBAHHO MX OTCTaUBAaTh.

JI1st TOCTHIKEHUS STOM IeJIM HE0O0X 0 IUMO:

1) 03HAKOMHUTBCS C COOTBETCTBYIOIICH TEMOM MPOTPaMMBbI TUCIIUTUIHHBL;

2) OCMBICIIUTD KPYT U3y4aeMbIX BOIIPOCOB U JIOTUKY X PACCMOTPEHUS;

3) N3y4nuTh PEKOMEHOBAHHYIO JIUTEPATYPy IO JAaHHOU TEME;

4) TIIATEIBHO U3YUUTD JIEKIIMOHHBIA MaTepHa,

5) 03HAKOMUTBHCS C BOIPOCAMH OYEPEIHOI0 CEMUHAPCKOTO 3aHSTHS,

6) IOArOTOBUTH KPATKOE BHICTYIUICHHE MO Ka)KIOMY U3 BBIHECEHHBIX Ha CEMUHApPCKOE 3aHATHE
BOIIPOCY.

N3ydyenne BOmpoCOB OYepeqHONW TeMbI TpeOyeT TIyOOKOTO YCBOCHHUS TEOPETHYECKHX OCHOB
JUCIUIUIMHBI, PACKPBITUS CYIIHOCTH OCHOBHBIX 3KOHOMHYECKHX KAaTEropHii, MpoOIeMHBIX
ACMEeKTOB TeMbI M aHajn3a (aKTUYECKOro MaTepHuaia.

[Ipu nmpe3eHTanun Marepuana Ha CEMUHAPCKOM 3aHSTUU MOKHO BOCIOJIB30BAThCS CIEAYIOIIUM
QITOPUTMOM M3JIOKEHHMSI TEMBI: OIpPEICICHUE M XapaKTepPUCTUKA OCHOBHBIX KaTETrOpHii,
SBOJIIOLHMS MpPEAMETa MCCIECJOBAaHUA, OLICHKAa €ro COBPEMEHHOIO COCTOSHUSA, CYIIECTBYIOIIHE
po0JIeMbI, TEPCIIEKTUBBI Pa3BUTHS.

Metoanyeckue yKka3aHusi 10 BbIIOJIHEHHUIO pedepaToB, 10KIa10B

B pabore n0mKHBI OBITH H3JI0KEHBI aKTYaJbHOCTh BBIOPAHHON TEMBI, €r0 COBPEMEHHOE
COCTOSIHME, TPOOJIEMBI M TIOJIXO/IBI K UX pellieHuI0. B paboTe qomxkeH ObITh H3710)KEHO aBTOPCKOE
BUJICHUE HUCCIEeAyeMOil mpoOiieMbl U BO3MOXKHBIE TyTH ee pemieHus. [Ipu HeoOxomumocTu
JOJDKHBI OBITH BBITIONHEHBI aHATUTUYECKUE PACUEThl, TTOATBEPKIAIONINE MMO3HUIINIO aBTOpa, U

packpsiBatotre 3¢ (HEKTUBHOCTD Mpe/IaracMbIX pPEIIeHHH.
Crpykrypa pedepara, foknana:

1) TUTYTBHBIN JUCT;

2) comepkaHue, B KOTOPOM VKa3bIBaIOTCS Ha3BaHWUS BCEX pa3leloB pedepata U
COOTBETCTBYIOIINE HOMEpa CTPAHHII,

3) BBeacHUE 00BEMOM 1-2 CTpaHUIIHI;

4) ocHOBHas dYacTh pedepaTa, KOTOpas MOXKET COCTOSATh W3 HECKOJNBKUX pa3/ielioB |
MPEANoaraeT OCMBICIICHHOC M JIOTMYHOE W3JI0KCHHE TJABHBIX TIOJOKEHUW U HIEH,
COJIepKaIINXCS B U3yYCHHOU JTUTEPATypE;

5) 3aKiloYeHHEe, KOTOPOE COJCPIKHUT IJIaBHBIC BBHIBOJBI M MTOTM M3 TEKCTAa OCHOBHOW YacTH, B
HEM OTMEYaeTCs, KaK BBIIOJHEHBI 3aJ]a4ll U JOCTHTHYTHI JIM IeNH, CHOPMYITUPOBAHHBIC BO

BBCJICHUM,
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6) TpuIOKEeHHE, BKIOUatoee rpaduku, TabIuIbl, pacyeThl,
7) Oubnuorpadus (CHUCOK JIHUTEpaTyphl), Ile YKa3blBa€TCAd pPEajJbHO HCIOJIb30BAaHHAS IS
HanucaHus pedepara IuTeparypa.
O6mweMm pedepara, noknaaa coctasiser 10-18 crpanwui. PaGoTa BeITIOTHAETCS HA OJHOU
croposne ymcta popmara A4. [To 06euM cTOpoHAM JTHUCTA OCTABIISIIOTCS TIOJISI, PEKOMEHTYETCS
mpudt 12-14, unrepsain - 1,5. Bee nuctsl pedepara 1omKHBI OBITH TPOHYMEpOBaHbl. Kakapiii
BOTIPOC B TEKCTE JIOJIKEH UMETh 3aroJIOBOK B TOYHOM COOTBETCTBUHM C HAUMEHOBAHHEM B
COJIepKaHUHU.
MeTtoauyeckue peKOMeHAAlNHU 110 MOATOTOBKE K MPOMEKYTOYHOM aTTecTalluu

[Ipu moAroTOBKE K MPOMEKYTOUHON aTTECTAllMU O3HAKOMBTECH CO CITUCKOM MPECTAaBICHHBIX
BONPOCOB. POPMYIHPYHTE OTBET C TOUKH 3PEHUS IPUMEHEHUS Pa3IMYHBIX METOJIOB aHAIN3a
naHHbIX. Heo6xonuMo aTe apryMeHTHPOBAHHBIN OTBET, MOATBEPKAAIOIINNA YPOBEHb OCBOCHHS

KOMIICTCHIINU.

6. YueOHasi IMTEpaTypa M pecypchl HH(POPMALMOHHO-TEJIEKOMMYHHKALMOHHOI CeTH
"UHTepHeT'", yueOHO-MeTOAHYECKOE 00eceYeHrne CaMOCTOSATeIbHOI padoThI
o0yyarommxcst N0 JMCHHUILJIMHE

6.1. OcHoBHas TUTEpaTypa
1. Kommn, Kamepon Mukposkonomerprka. Kaura 1 [D1ekTpoHHBINA pecypc] : METOABI U UX

npumenenus / 3. Kamepon Komnun, [IpaBun Tpusenu K. ; nep. C. ABansH [u ap.]. — DneKTpoH.
TeKcToBbIe JaHHble. — M. : Jleno, 2015. — 551 ¢. — 978-5-7749-0955-1. — Pexxum nocrymna:
http://www.iprbookshop.ru/77351.html

2. Komun, Kamepon Mukposkonomerprka. Kaura 2 [D1eKkTpoHHbBINA pecypc] : METOABI U X
npumenenus / 3. Kamepon Komnun, [1paBun Tpusenu K. ; nep. C. ABansH [u ap.]. — DneKTpoH.
TeKCcTOBbIEe faHHble. — M. : Jleno, 2015. — 664 c. — 978-5-7749-0956-8. — Pexum nocryna:
http://www.iprbookshop.ru/77352.html

3. I'pun, Y.I'. Dxonomerpuueckuii ananm3. Ku. 1 /Y. 'puH ; iep. ¢ aHri. ; moj Hayd. pe.
C.C. CunenbnaukoBa, M.1O. TypyHueBoii. — Mocksa : U3patensckuit qom «/lemo» PAHXul'C,
2016. — 760 c. - (Axagemuueckuii yaeOHUK). - ISBN 978-5-7749-1157-8. - Pexxum nocrymna:
https://new.znanium.com/catalog/product/1043304

4. I'pun, Y.I'. Dxonomerpuueckuii ananm3. Ku. 2 / Y. ['puH ; miep. ¢ aHr1. ; Moj Hayd. pe/.
C.C. CunenbnaukoBa, M.1O. TypyHueBoii. — Mocksa : U3patensckuit qom «/lemo» PAHXul'C,
2016. — 752 c. - (Axagemuuecknii yaeOHUK). - ISBN 978-5-7749-1158-5. - Pexxum nocryma:
https://new.znanium.com/catalog/product/1043306
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6.2. lonoiHUTEILHAS JIUTEPATypPa
1. Jeffrey M. Wooldridge (2012) Econometric Analysis of Cross Section and Panel Data, MIT

press (37eKTpoHHBIN nocTym yepe3 Ebrary http://site.ebrary.com/lib/ranepa

2. Kennean, I1. [TyreBoguTens mo skonomerpuke. Ku. 1. /I1. Kenneau ; mep. ¢ anriI. ; moa Hayd.
pen. B.IL. Hocko. — Mocksa : Uznarensckuit qom «leno» PAHXul'C, 2016. — 528 c. -
(Akamemuueckuil yueOHHK). https://new.znanium.com/catalog/product/1043270

3. Kennenn, I1. ITyreBonutens mo skonomerpuke. Ku. 2 / I1. Kenneau ; mep. ¢ aHr.; moa Hayy.
pen. B.II. Hocko. — Mocksa : M3parensckuit nom «lemo» PAHXul'C, 2016. — 512 c. -
(Akamemuueckuii yueOHHK). https://new.znanium.com/catalog/product/1043268

4. Xaismm, @. Dxornomerpuka / @. Xaitsmm ; nep. ¢ annL. nox Hayd. pea. B.II. Hocko. —
Mocksa : U3gatenbckuii nom «Jlemo» PAHXul'C, 2017. — 728 ¢. — (AkageMuyecKkuil yueOHUK).

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

6.3. YueOHO-MeTOAMYECKOE O0ecreyeHre CAMOCTOSITe/IbHOM PadoThl
He npeagycmorpeno.

6.4. HopmaTuBHBIC NPABOBbIE JOKYMEHTbI
He npenycMoTpeHsI.

6.5. UnTepHeT-pecypchl

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

2. minfin.ru — MunucrepctBo ¢punancos Poccun

3. www.gks.ru — 'ockomcrar Poccun

4. www.rbc.ru — Madopmarnmonnoe arenTcTBo «Pocousneckoncantuury (Poccust)

5. www.worldbank.org — Bcemupnsrii 6ank

6. www.imf.org — MexayHapoIHbIH BaTIOTHBINH (HOHT

7. https://www.hse.ru/info — ['ocynapcTBeHHBIN YHUBEpCUTET — BhICIIas mkosjia S3KOHOMUKH
(Poccmsn)

8. www.beafnd.org - Bropo s3xoHomMudeckoro ananmsa (Poccus)

9. http://www.libertarium.ru/library - bubnuoreka MarepuaioB 0 YKOHOMHUYECKON
TEMaTHKe

10. www.ecfor.ru PAH MHCTUTYT HapoIHOX035HCTBEHHOTO MPOTHO3UPOBAHHSI.

11. http://www.economicsnetwork.ac.uk/links/data_free - Ha aTom caiite umeercs 60ombIioe

KOJIMYCCTBO CCBIJIOK Ha pa3JINYHBbIC CaﬁTBI, COJZCpIKalInc B CBO60,Z[HOM AOCTYIIC JaHHBIC
9KOHOMMYECKOHN CTaTUCTUKH.

12.  http://www.census.gov/ipc/www/idb - MexaynapoaHas 6a3a qaHHbIX bropo mepenucu

nacenenus CIIIA / U.S. CensusBureau -InternationalDataBase (IDB).
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13. http://www.econ.kuleuven.be/gme/data.htm - CraTucTuueckue naHHbIE,

UCToNib30BaHHbIe B kHHTe: Bepouk M. (2008). [TyTeBoauTeNb 0 COBpEMEHHON YKOHOMETPHKE.
M., HayuHas kHura.

14.  http://economist.mrsu.ru/info/kaf statistic/poleznie_ssilki.html - Tlome3Hsie cchuiku Ha

CalThl, Ha KOTOPBIX MPUKIATHON SKOHOMHUCT MOXKET HAUTHU JaHHBIE JJISI UCCIIE0OBAHUM.

15. http://www.feweb.vu.nl/econometriclinks/slinks/ - Ha aTom caiite umeercs 60ybII10€E

KOJINYECTBO CCHUJIOK HA pa3jIMyYHbIe HHTEPHET-PECYPCHI, MOCBSIIECHHBIE U3YUYEHUIO0, pa3paboTke U

IMPUMCECHCHUIO DKOHOMETPHUICCKUX MECTOOOB.

6.6. UHbIEe HCTOYHUKH
l. Hocko, B.I1. Dxonomerpuka. Ku. 2. Y. 3, 4 [DnexrponHslii pecypce] : yueonuk / B.I1.

Hocko. — DnextpoH. nan. — Mocksa: U3narensckuii nom "eno" 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. OxoHomeTrpuka. HauanbHblil Kypc:

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

5. Bep6uk M. (2008). [TyreBoauTenp Mo coBpeMeHHOM 3koHOMeTprke. M., Haydnast kHura.
6. [B/1-1] ba3za nannbIX «O1EHKH COBOKYITHON (haKTOPHOM MPOU3BOAUTEIHHOCTH
poccuiickux (hupm o0padaThIBaroIIeii MPOMBIIUICHHOCTH ¢ HH(OpMaluen o reorpaduaeckoit
JIOKaIIN3alum»

7. [B/1-2] ba3a nanHbiX «MTHIAEKCHI COBMECTHOM JIOKAIU3aIMK JIJIsl TTap OTpaciiei

o0OpabaThIBaroIiei MpOMBIIIIEHHOCTH Poccumy.

7. MarepuajJibHO-TeXHHYecKas 0a3a, ”HGOPMAIMOHHbIE TEXHOJIOTHH, IPOrPAMMHOE
oOecrieyeHue 1 MH(POPMAINUOHHBIE CIIPABOYHbBIE CUCTEMbI
Ba3bl nanHbIX, ”HGOPMALMOHHO-CIIPABOYHBIE M MO CKOBBIE CHCTEMbI

1. www.biblio-online.ru —9nekTponH0-0nbMoTeuHast cucrema [IbC] FOpaiit;

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

https://e.lanbook.com - DnekrponHO-OMOMMOTEeYHas cuctema [DBC] «JlaHby.

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

https://new.znanium.com DnekTpoHHO-0MOMMOTeuHas cuctemMa [DBbC] «Znanium.comy.

https://dlib.eastview.com — Madopmarmonusiii cepsuc «East Viewy.

S A R

https://www.jstor.org - Jstor. [TosHBIE TEKCTBI HAyYHBIX >XYPHAJOB M KHHUT 3apyOEKHBIX

n31aTrciIbCTB.

8. https://elibrary.worldbank.org - Dnexrponnas 6ubnmoreka BcemupHnoro banka.
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9. https://link.springer.com - IloIHOTEKCTOBBIE MOJIUTEMATHUYECKHE O0a3bl aKaIeMHUUYECKUX

KYPHAJIOB U KHUT M3/1aTeNIbCTBA Springer.

10.  https://ebookcentral.proquest.com - Ebook Central. [TonHbie TEKCTBI KHUT 3apyOeKHBIX

HAaYYHBIX U30aTCIbCTB.

11.  https://www.oxfordhandbooks.com - JlocTym K TMOJHBIM TEKCTaM CIPABOYHHKOB

Handbooks u3narensctBa Oxford mo mpeaMeTHBIM 00JaCTSM: SKOHOMHUKA U (PHHAHCHI, TIPABO,
Ou3HecC U yIpaBlieHHE.

12.  https://journals.sagepub.com - IlomHOoTekcTOoBass  0aza  HAyYHBIX  KYpHAJIOB

aKaJeMHUYEeCKOro U3/1aTesIbCTBa Sage.
13. CrnpaBouHo-npaBoBas cucreMa «KoHCyabTaHT.

14. DNEKTPOHHBIN NEPUOANYECKUN clIpaBOUYHUK «I apaHT».

IIporpaMmMHBbIe, TEXHHYECKHE U 3JIEKTPOHHbIE CPeACTBA 00yUeHUs U KOHTPOJISI 3HAHMH.

AYI[I/ITOpI/II/I OCHAIICHLI KOMIIBIOTCPOM C BBIXOAOM B UHTCPHCT.
- mporpaMMHBIA poayKT Microsoft Office.

- mporpaMMHOe obecrieuenne Eviews 9.
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