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1. IlepeyeHb MIaHUPYEMBIX Pe3yJIbTATOB 00y4eHHs M0 JUCIUIIHHE, COOTHECEHHBIX €
IUIAHUPYEMBbIMH Pe3yJIbTaTaMHU 0CBOEHHS MPOrPpaMMbI

1.1. Jucummnmaa 51.0.03 «OkoHOMeTprKa (IPOABUHYTHIN YPOBEHB)» 00eCIIeYnBAET OBJIa/ICHUE

CICAYIOIUMHA KOMIICTCHIIUAMM:

Kon HaumenoBanue Konx HauMmenoBanue >Tamna
KOMIICTCHIIMM | KOMIICTCHIIUH ATana OCBOCHHS OCBOCHHSI KOMITCTCHIIUH
KOMIICTCHITNHU

OIIK OC-3 Cnocoben npumensars | OIIK OC-3.1 CnocobeH  HpUMEHSATh U
NPOABUHYTHIC 000CHOBBIBATh METO/IbI
MHCTPYMCHTAJILHBIC IIPOrHO3MPOBAHMUS u
METOAET SKOHOMHYECKOTO aHajau3a
SKOHOMHUYECKOTO
B —— IIPU PEIICHUH MPAKTUYECKUX
NPAKTHYECKUX U (MJIH) U (WIn) MCCleqoBaTeIbCKUX
HCCJIEA0BATEIBCKUX 3aJad4.
3a7ad4.

OIIK OC-5 Cnocoben OIIK OC-5.1 Cnoco0OeH UCI0Ib30BaTh
HCIIOJIb30BATh COBPEMEHHBIC
COBPEMCHHBIC uH(pOpMaIMOHHBIC
nH(OPMAIIMOHHBIC TEXHOJIOTHH U TPOTPAMMHBIC
TEXHOJIOTHH U CpEeNICTBa MPU PEIICHUN
MIPOrpaMMHBIC MPAKTHYECKUX 33124 110
CpelICTBA MPHU PEIICHUH 9KOHOMETPHUKE U METOJaM
MPaKTUYECKUX U (HIIH) IIPOTHO3UPOBAHUS.
HCCIIEIOBATEIIbCKUX
3a7ad4.

1.2. B pe3ynbTaTe OCBOCHHS JUCIUIUIMHBI y CTYJICHTOB JIOJIKHBI OBITH COPMHUPOBAHBI:

Ucnionp3oBanne TpynoBbIX GYHKIUM  00S3aT€bHO  TOJIBKO JUIA  NMPOdeCcCHOHATBHBIX
KOMIIETEHIINH, YCTAHOBJIEHHBIX CAMOCTOSITENIBHO.

2. O0beM 1 MecTO TMCHUIIMHBI B cTpyKTYype OIT BO
O0beM TUCUMILTUHBI

Huctumimaa b1.0.03  «OxoHomeTpuka (MPOABUHYTHI YpPOBEHB)» COCTaBISET S5 3a4€THBIX
enuHuIE, T.€. 180 akameMHYecKnX YacoB.

Jlist  CTyneHTOB OYHOM M O4YHO-3a04HOM (opmbl OOyueHUST Ha KOHTAaKTHYIO padoTy ¢
MIPENoaBaTesieM BbIAeIeHO 66 yacoB, W3 HUX 32 yaca JeKIui 1 32 yaca NpaKTUYECKUX 3aHSATHM,
B TOM UHCI€ Ha KOHCYJbTAllMI0 HAa TMPOMEXKYTOYHYIO aTTecTaliMio — 2 4dYaca, Ha
CaMOCTOSTENIbHYIO0 paboTy 00ydaromuxcst BeijieiIeHo 78 gacoB. [ CTyeHTOB 3a09HON (hOPMBI
o0ydeHHsT Ha KOHTAKTHYIO paboTy C MpernojaBaTesiieM BBIAEICHO 32 yaca, U3 HHX 16 4acoB
JeKiuid u 16 4YacoB MPaKTUYECKUX 3aHITHUN, HA CAMOCTOSTENBbHYIO paboTy 00yJarommxcs

BEIZIeNeHo 142 Jaca.




MecTto nucuumianabl B crpykrype OI1 BO
Juctummza 51.0.03 «OkxoHOMeTpHKa (IIPOABHUHYTHIN YpOBEHb)» u3ydaercd Ha 1 kypce, B 1
ceMecTpe Uil CTYJACHTOB OYHOW M OYHO-3a04YHOM (OpPMBI OOYYEeHHS; CTYJCHTaMHU 3a0YHOU
dbopmbl — Ha 1 Kypce.
Hucnunmuna b1.0.03 «9koHoMeTpuKa (MPOABUHYTHIN YPOBEHB)» PEATU3yETCs MOCIe U3yUSHUs
JUCIUIUIMH OakalaBpHara.
dopMa NPOMEKYTOYHOM aTTECTAllMM B COOTBETCTBUM C YYEOHBIM IJIJAHOM — SK3aMEH B

MMCbMEHHOU popme.

3. ConepxaHue u CTPYKTYpa THCHHUILIHHBI
Ounasn popma odyuenusn

O0beM JHCHMILVIMHBI , Yac. ®opma
KonrakTHas pa6ora TeKylero
ol0yvarommuxes ¢ KOHTPOJIsI
Ne m/m HaumeHoBaHune TeM a3/1¢J10B npenoaaBarTejaeM CIIeBaAeMOCTH
(pasa ) Bcero petiol . cec |V ’
10 BUAAM y4eOHBIX 3aHATUIH MPOMEKYTOYHO
KC i
P 11
- - 3 P aTrrecTauu***
T | Perpeccuonnslii ananuz u
ema L. SHIOTE€HHOCTh 16 4 2 10 113, 1
Tema 2. OueHka CUCTEM YpaBHEHUM 18 4 4 10 3,1
Tema 3. Mopenu naHenbHbIX TaAHHBIX.
20 4 4 12 13, 7
Tewma 4. Henuneitnbie Mojienu u oTO0p 18 4 4 10 13, 1
Tema 5. AanTUBHBIE METO/IBI aHATIN3a
BPEMEHHBIX PS/IOB.
[IpornosupoBanue N0 MoIEIIM 18 4 6 8 13,/
ARMA, ARIMA.
Tema 6. [pwanHHOCTE U O1OYHAS
3K30T€HHOCTb. 12 2 2 8 s, j
Tema 7. Mero0510r1sl BEKTOPHBIX
asToperpeccuii (VAR). 16 4 4 8 13, 1
Tema 8. Henuneiinbie MOJEIN BPEMEHHBIX
psanoB. Mozienu BpeMEHHBIX PsI0B
C YCIIOBHOI 18 4 4 10 13,1
reTepOCKETACTHIHOCTHIO
Tema 9. [IpaxkTryeckue BONpOCH
KOMHTETPAIIIOHHOTO aHAIN32
HECTAllMOHAPHBIX BPEMEHHBIX 6 2 2 2 yié
psaoB. JluHaMu4eckuil MeTox
HaMMEHBIINX KBAJIPATOB.
Koncynpramus Ha IpOMEXYTOYHYIO aTTECTALIUIO 2
IIpomexxyTouHas arecTanus 36 Ok3.




O0beM IMCHMILIMHBI , Yac. ®opma
KonrakTHas padora TeKylero
00yYaKoIuXxcs ¢ KOHTPOJISI
Ne m/m HaumeHnoBanue TeM (pa3aeaoB npenoaaBarTejieM CIeBaeMOCTH
(Pasaenos) | pooro PELLOA . |cec |Y ’
10 BUAaM y‘leﬁl—lbIX 3aHATHUH l'[pOMe)KyTO'-lHO
KC 71
- P 3 P aTTecTauH* **
Bcero no Kypcy: 180 32 32 78
Ouno-3aounas popma odyuenusn
O0beM IMCHMILIMHBI , Yac. ®opma
KonrakTHas padora TeKyLIero
00yYaroIuxcs ¢ KOHTPOJISI
Ne n/nn HaumenoBaHue Tem (pa3jiesion) Beero npenoaaBaTeiemMm CPC ycneBaeMocTH,
T
10 BUAAM Y4eOHBIX 3aHATHI NPOMEKYTOYHO
KC i
1 P 3 P aTTecTauu* **
T | Perpeccuonnslii ananus u
ema L. 5HIOT€HHOCTh 16 4 2 10 113, 1
Tema 2. OreHKa clcTeM ypaBHEHUH 18 4 4 10 .
Tema 3. Moenu naHeJIbHBIX JaHHBIX.
20 4 4 12 113, /]
Tema 4. Henuneitapie Momenu u otoop 18 4 4 10 113, ]
Tema 5. AanTUBHBIE METOABI aHAJIHN3a
BpEMEHHBIX PSJIOB.
[Iporno3upoBanue Mo MOJIEISIM 18 4 6 8 113, 1
ARMA, ARIMA.
Tema 6. [TpuunHHOCTE U G10YHAS
9K30T€HHOCTb. 12 2 2 8 113, 1
Tema 7. MeTo10510T1s BEKTOPHBIX
aBToperpeccuii (VAR). 16 4 4 8 13,/
Tema 8. Henuneiinbie Moaenyu BpeMEHHbIX
psnoB. Mojenu BpeMEHHBIX PSIOB
C YCIIOBHOI 18 4 4 10 13, 1
reTepOCKEAACTUYHOCTBIO
Tema 9. [IpakTuueckue BOpockl
KOUHTETPallMOHHOTO aHaln3a
HECTAIIMOHAPHBIX BPEMEHHBIX 6 2 2 2 a
psanoB. JluHaMu4ecKkuit MeTo1
HauMEHBIINX KBaJIpaToB.
KoHncynbranus Ha NpOMEKyTOYHYIO aTTECTALIMIO 2
IIpomexxyTouHas arecTanus 36 Ok3.
Bcero no kypcy: 180 32 32 78




3aounan hopma odyuenusn

O0beM TUCIHUILIHHBI , Yac. ®opma
KonrakTHas padora TEKYLIEro
odyualommuxcsi ¢ KOHTPOJIst
npenojgaBartesaeM ycneBaemMocT
HauMeHoBaHue TeM .
Ne i/ 10 BU/AAM y4eOHBIX 3aHATHI H,
(pa3nesoB) Bcero CPC
MPOMEKYTOY
KC HOI
J JIP 3
P aTrecranun®
**%
Perpeccuonnslii  aHanu3 u
Tema 1. SHIOTEHHOCTH 20 2 2 16 113, 71
OreHKa CUCTEM YpaBHEHHUH
Tema 2. 22 2 2 18 113, 1
Tema 3. Moenu maHeIbHBIX JaHHBIX.
20 2 2 16 13, 1
Tema 4. Henuneiinsie MO u 20 2 18 3.1
otbop
Tema 5. AJTanITUBHBIE METObI
aHanM3a BPEMEHHBIX PSIOB. 20 2 2 16
IIporuosuposanue o 3.4
mozaenasmM ARMA, ARIMA.
Tema 6. [prunaHOCT ™ ONMOYHAA
9K30TE€HHOCTb. 18 2 2 14 13,
Tema 7. Metononorus BEKTOPHBIX
aBToperpeccuii (VAR). 18 2 2 14 113, 1
Tewma 8. Henunelinbie MOJICITH
BpEMEHHBIX psAnoB. Mojenu
BPEMEHHBIX pAnoB c 20 2 2 16 3,71
YCJIOBHOM 7
reTepOCKETaCTUIHOCTHIO
Tema 9. [TpaxkTuueckue BOIIPOCHI
KOMHTETPAIIHOHHOTO aHaIIn3a
HECTaIlMOHAPHBIX BPEMEHHBIX 16 2 14 yié
panoB. JluHaMU4eCKuidl MeTox
HAaUMEHBIINX KBAJIPATOB.
[TpomMerxyTouHast aTecTarmst 6 K.
Bcero nmo kypcey: 180 16 16 142

IIpumeuanue:

** — hopmul mexyweeo KoHmpoas ycnesaemocmu. npakmuyeckue 3aoanus (I13), ooxnao (/).
*** dhopma npomesNcymoyHol ammecmayuu. dK3amen (Ix3).

Conep:xanue IMCUMILTHHBI

Tema 1. PerpecCMOHHBIN aHAIHU3 U JHAOTCHHOCTD.

OTanbl SMOUPUYECKOTO aHAIM3a SKOHOMHYECKHUX 3a1ad. Tumnbl gaHHbIX. CTpYKTypHOE U

HECTPYKTYpHOE MojienupoBanue. [IpHunHHO-CIIeCTBEHHAsT CBsi3b M mpuHIMI Ceterisparibus.

YcinoBHOE MaTEMaTUYECKOE OXKUTaHUE.




Knaccuueckas nuHeiiHas monenb perpeccur. OleHKa METOJOM HAaMMEHBIINX KBaJpaToB.
BriBonq MHK-onienok. Metox MoMeHTOB — ompenenenue u npumep. [logoOpannbie 3HaYeHUS U
ocratku. KadectBo monoopa. Koaddunmentsr perpeccun, nsmenenne macirrada. [Ipocreiimme
crocoObl ydera HenuHeHocTH. MomenTsl MHK-oneHok, MX HeECMEleHHOCTh, IUCTepCHus
orieHoK. OneHKa AUCTIEPCUH OIIHOOK.

Mopnens perpeccuu ¢ MHOTHMH OOBSCHAOIMUMHU TepeMeHHbiMH. MHK-onenku ms
MHOXECTBEHHOU perpeccun. Teopema [aycca —MapkoBa. OrneHKka JUCIEPCUU  OLIMOKH.
Martpuua koBapuauuu oueHok. Matepnperanus kodhuiueHToB.

OueHnBaHuE YCIOBHOTO 0’KHMJIaHUS U IPOTHO3UPOBAHHUE.

IlocTpoeHne HOBEPUTENBHBIX MHOXKECTB M IpoBepka rumores.Pacnpenenenus MHK-
OLICHOK KO3()(UIIMEHTOB M OCTaTOYHOW CyMMBI KBajpaToB, t-craructuka. JloBepuTeNbHBIC
WHTEPBANbl JJI1 OTICNbHBIX KOI(PGUIMEHTOB, OCHOBaHHbIE HAa 3HAYCHHUSIX {-CTATUCTUK.
[IpoBepka TrHUMNOTE3: KPUTUYECKOE MHOXKECTBO M YPOBEHb 3HAUYMMOCTH CTAaTUCTUYECKOIO
KpUTEpHsi, MOITHOCTh KPUTEPHUS IPHU MPOCTON aynbTepHaTuBe. [IpoBepka rumore3 o 3HAYCHUSIX
ko3 dunreHToB ¢ ucnonb3oBanueMm t-craruCruku. HabGmroneHHblii ypoBeHb 3Haummoctu (P-
3HAYCHHUE).

Cnyuaiiabie perpeccopbl. Acumnroruueckue cBorictBa MHK-ounenok. CocTosiTeIbHOCTD.
TecTupoBaHue rUNOTE3 C UCIOJIB30BAHUEM ACUMIITOTUYECKUX CBOMCTB.

TectupoBaHue MPOU3BOJILHBIX OTpaHUUYEHUI Ha KoapduumeHTsl. F-cTatucTuka.

[TpoOnemMbl MHOKECTBEHHOM perpecCMoHHON Mojenu. Boibop ¢yHKIMOHATBHON (DOPMBI.
Oumbku cnenudukanuu. TectupoBanue Ha omuOku crneuudukanuu. KoppenupoBaHHbBIE
perpeccopsl. IIpoGrema mynpTUKOUIMHEApHOCTU. [IpomymenHsie nepemeHHbie. CMelieHue
onleHok. Ilpokcu-nepemenHble. buHapHble U JTUCKpPETHBIE OOBSICHSIOIIME TE€pPEMEHHBIE.
CrenepupoBanHble perpeccopsl. [lepemeHHble, n3MepeHHbIe ¢ omuoOkoi. Hecnydaiinas Beioopka
U TIpONyIIeHHbIE HAOTIOICHUSI.

[IpoGiemMa  rerepocKeacTUYHOCTH.  TecTHUpoBaHME  THUIOTE3  NpU  HAIUYUHU
reTEePOCKETACTUUYHOCTH. TeCTHpOBaHNE HA MPUCYTCTBUE TeTepocKkenacTUyHOCTH. OO0OIICHHBIN
MHK. Hoctynssiiit OMHK.

OuporeHHoctb. Mcrtounuku sHporeHHoctd. Cwmemenne B MHK-onenkax wu3-3a
SHJOTEHHOCTH. HWHCTpyMEeHTaJIbHBIE TIEpeMeHHBbIe. TpeOoBaHHWA K HWHCTPYMEHTAIbHBIM
nepeMeHHbIM. 2-ctyneHdatbii MHK. CocTosTenbHOCTh, aCUMNTOTHYECKAss HOPMaJIbHOCTh H
sbdektuBHOCTh.  TecTUpoBaHWe rumore3. TecTUpoBaHWE THIOTE3 B  MPUCYTCTBUU
rerepockenactuyHocTu. [Ipobnemsl 2-crynmenuatoro MHK. Cnabsie mHCTpyMeHTHI. TecThl Ha

AH/IOT€HHOCTh. TEeCT YCIOBUN CBEPXUACHTHUPHUKAIIH.



Tema 2. OueHka cucreM ypaBHeHU

MHK 11 cucteM ypaBHEHHMHA. OK30T€HHOCTh OOBSCHSIONIMX IepeMeHHbIX. Crporas
9K30TeHHOCTh. [lpuMepsl cucTeM: BHeEImIHE He cBs3aHHble ypaBHeHus (SUR), maHenbHbIC
nanHble. Bun matpunibl koBapuanuu omuook. Onenka oobequnennbiM MHK. Onenka OMHK u
nocrynasiM OMHK. Acumnrotuueckue cBoiictBa. TectupoBanue runore3. OLieHKa BHEIIHE HE
CBSI3aHHBIX YPaBHEHUU C OTPAaHUYCHUSIMU HA MTapaMeTpBhl.

OueHka cucTeM YpPaBHEHHMU C IMOMOIIBK) HMHCTPYMEHTAJIBHBIX IMEPEMEHHBIX. 2-CTyNeHYaTbli
MHK nns cucrem ypaBHenui. 3-cryneHuarsii MHK. OO0oOmieHHBIIT METOJ MOMEHTOB.
Marpurist BecoB. OnTumainbHasi MaTpHia BecoB. BeiOop MeTosa oneHku cucrteM. TectupoBaHue
TUTIOTE3.

CucrtemMbl OJHOBPEMEHHBIX YPABHEHUN. DKOHOMHUYECKHE 3a/layd, MPUBOJAIIME K CHUCTEMaM
OJIHOBPEMEHHbIX ypaBHeHUU. Mnentudukanus. YcnoBus uckiarodeHus. CokpaieHHas ¢dopma.
Jluneiinple  orpaHMyeHHss  o0miero  BHMJAA.  YCIOBUS ~ UACHTU(UKAIUH,  OTCYTCTBUS
UACHTH()HUKAIIMY, TOYHOH WICHTU(DUKANIUUA U CBepxXuAcHTHGHUKAMU. DPQPEKTUBHAS OICHKA
napaMeTpoB COKpaieHHoW (opMmbl. aeHTudukanus Ha OCHOBE MPOU3BOJIbHBIX OTpaHHYEHUN
MEXIy ypaBHeHUsMU. MaeHTudukaius Ha OCHOBE OTpaHMYEHUN Ha MAaTpUIly KOBapUaIUU.

HennHelHOCTh MO SHIOT€HHBIM [TEPEMEHHBIM.

Tema 3. Mogein naHeJbHBIX JAHHBIX

MortuBamus: mpobiieMa MpONYIIEHHBIX MepeMeHHBIX DUKCHUpoBaHHBIE YPPEKTHI, CIydaiiHbIC
s dextrl. [Ipeamnonoxkenuss 00 ommoOKax: cTporas dK30T€HHOCTh OOBSCHSAIONINX MEPEMEHHBIX,
nonepuoaHasl dK30reHHocTh. OlleHKM ypaBHeHMs B pa3HOCTX. OIlleHKM TmaHened co
ciyuaitHeiMu 3¢ dexkramu. OueHku naHenen ¢ pukcupoBaHHbBIMU pdexTamu. Tect Xaycmana.

Knactepuzanust Habmro1eHUH.

Tema 4. HesimHeitHOCTb 1 0TOOP

JluckpeTHble 3aBUCHMMBIE TepeMeHHble. JIuHeltHas Moaenb BeposSTHOCTH. [IpoOur-monens.
Jloructuueckast Mmojenb. OLEHKAa METOJJOM MAaKCHMAaJbHOTO TPABAONOA00M. DHIOTEHHOCTh B
06135[CHSIIOH_[I/IX HepeMeHHBIX. MHO)KGCTBGHH&H JIOTUCTUYECCKAsT MOICJIb. yHOprHOquHBIe
JIOTUCTUYECKHE U TPOOUT-MOJIETIH.

[{en3ypupoBaHHbIE pETpecCHH W HeclydailHble BbIOOpKH. ToOuT-momenu. ['eTeporeHHoCTh U
SHIOTEHHOCTh B TOOUT-Mozensax. CenekTHUBHAas BBIOOpKA. TECTUPOBAHUE M KOPPEKIUs

CMEIIIEHHUS CeIEeKTUBHOM BHIOOPKHU



OneHka mporpaMM H OKCIIEpUMEHTOB. [IpoOiema au3aiiHa 3KCIIEPUMEHTOB M CaMOOTOOD.
Meropl OIICHKM C HCIIOJIb30BaHUEM Propensityscore. MeToabl OIEHKH C HCHOJIb30BAaHHEM

HHCTPYMCHTAJIbHBIX TICPCMCHHBIX.

Tema 5. AjnanTuBHBIE MeTOAbI AaHAJAM3a BpeMeHHbIX PpsaaoB. I[IpormosupoBaHue Mo
moaeassMm ARMA, ARIMA

CriaxuBaHue BpeMeHHOro psna. [IporrozupoBanue OyaylmuMxX 3HAYEHUH BPEMEHHOIO psja.
Ckonp3simiue  cpennue. @uiabTp  Xoapuka — [Ipeckorra. IIpocToe  AKCIOHEHIMATbHOE
crilakuBaHue. [[BOMHOE 3KCIIOHEHLHMAJIbHOE CriakuBaHue, Meron bpayHa. Merox Xombra.
Meron Xonbra — Bunrepca. ®unbtp bakcrepa — Kunra. IIporHozupoBanue mno MoAeism

ARMA, ARIMA.

Tema 6. IIpyunMHHOCTH U 0JIOYHASI IK30T€HHOCTH
[lonsitust npuunHHOCTH 10 ['peliHpkepy U OJOYHONW HK30I€HHOCTH OJHOM TPYIIIBI

IIEPEMEHHBIX OTHOCUTENIBHO APYTrOM IPYIIIbI IEPEMEHHBIX.

Tema 7. MeTomosiorusi BeKTOpHbIX aBToperpeccuii (VAR)
Mertononorus VAR u ee uncrpymentapuil (GQyHKIUMU UMIYJIbCHOIO OTKJIMKA U JAEKOMIIO3ULIUU
aucriepcuit  ommOOK mporHo3oB). [lpumeps wucnonb3oBanusi Metomojorun VAR mis

KOHKPCTHBIX CTATUCTUYICCKUX JAaHHBIX, BO3BHUKAIOMINEC IIPU 3TOM 3aTPYAHCHH.

Tema 8. HenuueliHble MOJ€/IM BPEMEHHBIX PS/I0B

Mogenu BpeMEHHBIX DSJIOB C YCJIOBHOW TeTEPOCKENACTHYHOCTHIO; MOTHBAIUS K HX
ucnonb3oBanuto. Monens ARCH, ee Henocratku. TectupoBanne Ha ARCH-3ddext. Moaenu
AR/ARCH. CrannmaptusoBanubie octatku. O6o6mennas ARCH wmogens (GARCH), ee
npeumMymiectBa W HemocraTku. TectupoBanue Ha GARCH sddekr. Moxemrn AR/GARCH.
Monens IGARCH. Mogemu ¢ a¢gdexrom peruara: EGARCH, TARCH.

KpuBast Bnusiaust HoBoctell. [IpoBepka runoresbl 00 OTCYTCTBUM aCUMMETPUU BIMSHUS
wioxux W xopommx HoBocTei. KommonentHas GARCH. Mopens GARCH-in-Mean.

Muoromepusie Mmojgenn GARCH.

Tema 9. IIpakTHuyeckue BONPOCHI KOMHTEIPALNMOHHOIO AHAJIM3a HECTANMOHAPHBIX
BpeMEHHBbIX psiioB. J{luHAMUYecKHii MeTO HAaMMeHbIIUX KBA/IPATOB

MeTo1b1 OLIEeHMBAHUS I0JITOBPEMEHHOM CBSI3U MEX]ly HECTAllMOHAPHBIMU BPEMEHHBIMU
psaamu. OueHuBaHUE B TpPeyrosibHOM Mojenu. OneHUMBaHHE paHTra KOWHTErpaluu METOAO0M
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Moxancena. JlvHamMuyeckuii METOJ, HauMMEHBIIMX KBaAparoB. JMHamMuyeckuili MeTox
HAaNMCHBIINX KBaIIpaTOB JJIA KOI/IHTerI/IpOBaHHbIX pSIILOB HCpBOI‘O Hops{):u(a
HUHTECT pI/IpOBaHHOCTI/I. I[I/IHaMI/I‘-ICCKI/Iﬁ MCTO/] HaANUMCHBIIINX KBaI[paTOB JJIA CUCTCMBI
KOUHTECTPUPOBAHHBIX  PSANIOB, COJEpXKAIIEW pPsAAbl  I[EPBOIO W BTOPOrO  IMOPSIKOB

HHTEIPUPOBAHHOCTH.

4. Marepuanbl TeKylero KOHTpOJisi ycneBaeMocTu o0y4yaromuxcst 1 GoHx OLEeHOYHBIX
CpeacTB MPOMEKYTOYHOM aTTeCTALMH 110 IMCHHUILINHE
4.1. Tekymuii KOHTPOJIb yCIIEBAEMOCTH

4.1.1. ®opMBbI TeKyl1ero KOHTPOJIS yCIeBAeMOCTH

Tema (pazgen) MeTtoabl TEKyEro KOHTPOJIsS
YCIIEBAEMOCTHU
Tema 1. PerpeccroHHBIN aHaIU3 U SHAOT€HHOCTh I[IpakTuyeckue 3ananus. JJoknan.
OueHka cucTeM ypaBHEHUM [IpakTuueckue 3aganus. Jlokuan.
Tema 2.
Tema 3. Moenu maHeIbHBIX JaHHbBIX. [Ipaktuueckue 3amanud. JJokmna.
Tema 4.  |HenuneliHbie MOJEIN U OTOOP IIpaxkTnueckue 3ananus. Jlokian.
Tema 5. |AmantuBHbBIE MeETOABI aHanu3a BpeMeHHBIX | [IpakTnueckue 3apanus. JJoknan.
panoB. IIporHo3upoBaHue 1O  MOJEISAM
ARMA, ARIMA.
Tema 6.  |[[I[pyurHHOCTH M OJ0YHAsI SK30T€HHOCTb. IIpakTnueckue 3ananus. JJoknan.
Tema 7.  |Meroposiorusi  BEKTOpHBIX aBToperpeccuil | [Ipaktuueckue 3aganusd. [JJokmna.

(VAR).

Tema 8.  |Henunelinple MoAenu BpeMEHHBIX psaoB. | [Ipaktudeckue 3amanus. Jloknan.
Mozenu BpEMEHHBIX PsIOB C  YCIOBHOU
FETEPOCKENACTUYHOCTBIO

Tema 9.  |[IpakTHUecKkue BOIPOCH KOMHTETrpamroHHOTro | Jlokma.
QHAJIM3a HECTAlMOHAPHBIX BPEMEHHBIX PsJIOB.
JlnHaMUIecKuit METOJI HaNMEHBIINX
KBaJpaToOB.

4.1.2. MaTepuaJibl TeKyIIero KOHTPOJISI YCIeBAeMOCTH

Tunosbie oneHOYHbIEe MaTepHuaabl 10 TeMe 1. «PerpeccHOHHBIN aHAJHM3 U JHAOTCHHOCTb»
BapuaHT npakTH4ecKoro 3aJaHus:

Hcnonp3ys naker EViews, BBIMOTHUTH HEOOXOAUMYIO KOPPEKTHPOBKY MOJICIH, OICHEHHOH IO
CTaTHCTUYECKUM JAHHBIM O KOJHMYECTBE COTPYAHUKOB Ha 27 mnpennpusitusax (I — Homep

OpeanpusTHs, X — YUCIEHHOCTh MepcoHala, Y — KOJIMYEeCTBO pyKoBoauTenen) [2]:
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[ 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

BeInogHUTE OLIGHMBAaHUE MOACIH perpeccuu Y Ha KOHCTAHTYy H X, C(bOpMHPYﬁTe paa

OCTaTKOB. OpI/IeHTI/IpYHCB Ha Fpa(bHK 3aBUCHMMOCTH OCTAaTKOB OT X " Apyrue Fpa(bI/IKI/I, a TaK¥KEC

ucnons3ys kpurepun bpoitma—Ilarana wu [7eizepa, mogoOparh mnoaxonduryro Gopmy

3aBHCHUMOCTH JTUCIEPCUU OUIMOOK OT X, CpaBHUTH Ka4eCTBO MOJENEN ¢ OJMHAKOBOM JIEBOU
4yacThlo, ucnonb3ys kputepuit llIBapma. 3amucate mpeoOpa3oBaHHOE ypaBHEHHE, B KOTOPOM
reTepOCKEACTUYHOCTh HE [OJDKHA HAOMIOJAaThCs BOBCE WIIM OBITH JJOCTATOYHO CJIabo

BLIpaH(eHHOﬁ. OHCHI/ITB 9TO YpaBHCHHUC. HpOTGCTI/IpOBaTb OLCHCHHYIO MOJICJIb.

OueHuTh MOJIETb PErpeccuu Y ma KOHCTAaHTY U X, UCIIONIB3Ys BCTPOCHHYIO B EViews
MpoLeAypy B3BEIIEHHOr0 MeToja HauMeHblux kBajapatoB (WLS). B cooTBercTBylOIIEM OKHE
yKa3aTh BECOBYIO (YHKIHIO (C KOTOPOM B3BEHIMBAIOTCS OTKJIOHEHHUs). CpaBHUTH OIICHKHU
KOd(DPUIIMEHTOB ¢  OIEHKaMH, TOJYYCHHBIMH TIPH  HEMOCPEICTBEHHOM  OIICHUBAaHUU
peoOpa3oBaHHOTO YpaBHEHHUSI.

OOpatuTh BHUMaHHE HAa OCOOEHHOCTHM TpoTokona oueHuBanus WLS (B3BemieHHbIE U

HEB3BEIIIEHHbIE CTATUCTUKHN). CpaBHUTH 3HAUYCHUS R2 IUTS. B3BEIIEHHBIX U IS HEB3BEIICHHBIX
CTaTHCTUK U OMPEJEIUTh KaKoe U3 ABYX 3HAYCHHH OOIbIIIe.

PaccMoTpeTh BO3MOXHOCTH Hcmojb3oBanus 10g-level mogenu. OreHuTs Takyro MOJEINb,
MPOBECTH JTMAaTHOCTHKY OCTaTKOB. [Ipm HEOOXOAMMOCTH pacmupbTe CHEIU(DHUKAIMIO TPaBOM
YacTU ypaBHEHUs. Y OeIUTHCS B ONPABAAHHOCTH TaKOTO PACIIUPEHHUS.

TeMBbI TOKJIA0B:

1. MeTon HaMMEHBIINX KBA/IPATOB.

2. MoaenupoBaHue CTPYKTYPHOTO CIIBHTA.

3. O000IIeHHBII METO HANMEHBIINX KBaIPaTOB.
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4. JlocTymHbBINH 0000IIEHHBIN METO] HANMEHBIIINX KBaJIPaTOB.

5. B3BeneHHbI METO/I HAMMEHBIIINX KBAIPATOB

TumnoBble OLlEHOYHbIE MAaTEPHUAJIbI 110 TeMe 2. OlleHKa CUCTEM YPaBHEHU
BapuaHT NpakTH4ecKOro 3aJaHus:

Bapuanr 1. [Ipumenenue 10cTynmHOro 06001IIeHHOT0 METO/Ja HAMMEHBIITNX KBaJpaTOB
CreHnepupoBath JJaHHbIE, TOPOXKIAEMbIE MOJICIIBIO

DGP: y; =12 +3%; +2¢j, x=12*@rnd,

£1=0, & =07gi4+vj, vj »>iid.N(01), i=1..100

Hcnonp3ys creHeprpoBaHHBIE JaHHBIE KaK CTaTUCTUYECKUE AaHHbIE, poBecTu OLS

o Vi=a+ ﬁXi + &j
OOCHUBAHUEC CTATUCTHUYICCKOU MOACIIN , BBIIIOJIHUTb JUAI'HOCTUKY

MOo100PaHHOM MOJICIIH.
[TpousBecT HEOOXOIUMYIO KOPPEKIUIO CTATUCTUYECKUX BHIBOJIOB OTHOCUTENFHO 3HAUCHUH

KOB(l)(l)I/IIII/ICHTOB. CpaBHI/ITI) MOJIYUYCHHBIC CTATUCTUYCCKUEC BBIBOABI B OTHOIICHHU N

ko3 durmenta ﬂ npu ucnojb3oBanuu OLS onenku, orienku Hpron — Becta, onieHku,
noxydaemoii B Eviews ¢ AR(1) cocrasistomield, orienku [Ipaiica-Yuncrena u onenku Koxpeiina
- Opkarra.

4. CpaBHUTSH (€CIIM MOKHO) COOTBETCTBYIOIINE OLICHEHHBIE MOAETU MEXKY COOOM, HCTIONB3YS
uH(GOPMaIIMOHHBIE KPUTEPHUH.

TeMbl TOKJIAA0B:

1. OreHKa METOIOM HHCTPYMEHTATBHBIX MTEPEMEHHBIX.

2. JIByX1IaroBelif METOJ] HAMMEHBIIIUX KBAJIPaTOB.

3. Tectol Ha crienUUKAIMIO MOJEIH.

TunoBsbie OLCHOYHBIEC MaTEpHUAJbI IO TEME 3. MO}ICJII/I NMaHCJIBbHBIX JJaHHbIX.
Bapl/laHT NMPAKTUYIECCKOI'0 3a/ITaHUA:
HpoaHaHI/I3HpOBaTB MOJCJIb:

Pt = aSt +bXt +é&1

St = CSt—l + &2

2
aliidNOY ) D=t 1
12 ) _ O12 07

P
rae ! - 00beM NpPOU3BOACTBA HEKOTOPOIO TOBAPA;
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S
t. 00BeM npoaax 3Toro ToBapa,

Xe HEKOTOpas IIepeMEHHas1, BaYKHAs JUIsl IPUHATHS pelieHnid 00 o0beMax Mpor3BOJICTBA,
HK30I'€HHAs 110 OTHOILIEHUIO K PaCCMAaTPUBAEMON CUCTEME OJHOBPEMEHHBIX YPABHEHUIA.
OnpenenuTtpb, Kak XapaKTepU3yeTCsl KaK0€ U3 ABYX YpaBHEHMIA: HETOUICHTU()UIIUPOBAHO,
TOYHO UAECHTU(PHULHPYEMO, CBEPXUACHTUDUIUPYEMO.

o H 0- b=0
Onenuts K03 HUIUEHTHI CTPYKTYPHOH (POPMBI U TPOBEPUTH TUTIOTEIY .

OueHuThb, Kak BIMSET PELICHUE, IPUHATOE HA OCHOBAaHUU 3TOM MPOBEPKH Ha

UACHTU(PUIUPYMOCTH MOJIENIH U KaK XapaKTepU3yeTCs KaXK]10€ U3 JIByX YpaBHEHUN HOBOU

CUCTECMBI.
Xt P St
HPCHHOHO)KI/ITB, qTo HepeMeHHa}I CBs3aHa C HepeMeHHLIMI/I Hu TOXACCTBOM
Xt _Xt_1: Pt _St TaK 4TO IICPCMCHH Xt
. p yIO MOXHO paCCManI/IBaTL KaK I/IHBeHTapHBIe

3amacel TOBapa, a Xe =X KaK U3MEHEHUE 3aI1acOB 110 CPABHEHUIO C PEABIIYIIAM
IIEPUOIOM.

Kak Biusier aTa mHGOpMaIs Ha BEIBOJBI OTHOCUTENFHO UACHTUDHUIIMPYEMOCTH MOJICTH U
MpoLe1ypbl OLIEHUBaHUS [2].

Tembl 1oKIa10B:

1. TpexcryneHuaTslii METOJI HAUMEHBIIUX KBAJPATOB.

2. Henunelinble cucTeMbl ypaBHEHUH.

3. CucreMsbl ypaBHEHUH CIIPOCa: BBIPOKICHHBIE CUCTEMBI.

Tunoseie oneHoYHBbIe MaTepuabl 10 Teme 4. HenmnHeitnbie Mmogesn 1 0T60p

BapuaHT NMPAKTUYIECCKOI'0o 3a/ITaHUA:

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

Spanish Dairy Farm Production comepatcst JaHHBIE O IPOU3BOICTBE MOJIOKa Ha 247 dhepmax
Wcnanuum 3a nepuo ¢ 1993 mo 1998 r. [2].

IlepemenHsble:

FARM —unentudukarop dhepmsl;

YEAR —rox 93,94, ...,98.

OO0BscHSIOIINE TIEpEMEHHBIE:

COWS — konuuectBo kKopoB, X1 — orkinonenust IN(COWS) ot ero cpeanero no Bcem hepmam;
LAND - 3emensHubie yroapsa, LABOR — 3arpats! Tpyna,

FEED — kopwm, x11, x22, x33, x44, x12, x13, x14, x23, x24, X34 — kBajpaTsl ¥ IPONU3BEICHUS
nepeMeHHbIX X1, X2, X3, X4,

YEAR93,...,YEAR98 — namMmmu-nepeMeHHbIE.


http://pages.stern.nyu.edu/~wgreene/Econometrics/PanelDataSets.htm

OObsicHsieMble TIEpEMEHHBIE:

MILK — o0BbeM mpon3BoACTBa MOJIOKA Ha epMe;

YIT=In(MILK).

Hcnonb3ys 3TU JaHHBIE, OLEHUTH Pa3IMYHbIC MOJIENHU C IIEJIbIO BHIICHEHUS BIMSHUS YKa3aHHbBIX
(dakTOpOB Ha 00BEM ITPOU3BOACTBA MOJIOKA Ha (hepMme.

TeMbl 10KJIA10B:

1. I'eTepocke1aCTUYHOCTD B MOJIENU CO CIIy4aitHBIMH () (heKTamu.

2. ABTOKOppESLHNS B MOACISAX MAHEIbHBIX JTaHHBIX.

3. CocrosTensHas v 3(1)(1)6KTI/IBHa$I OLCHKa TMHAMHYCCKHX MO,Z[eHeﬁ IIaHCJIbHBIX JaHHBIX.

TunoBble oLleHOYHBbIE MAaTePUAJIbI 10 TeMe S. AallTHBHbIE MeTObl AHAJIN3a BpeMEHHbIX
psanoB. [IpornosupoBanue no moaeasim ARMA, ARIMA.

BapuaHT NpaKTH4eCKOro 3a/1aHHA:

Hcnonb3ys naker EViews creHeprpoBaTh JaHHBIC O CPETHEIYIIIEBOM MECIYHOM J0XO0/IC CEMbH
(X) 1 komuecTBe aBTOMOOMIIEH (Y), UMCIOIIUXCS Y CeMbH [2].

[Tono6path NOAXOIAILYIO OPSIIKOBYIO IPOOUT-MO/IEINB, OOBACHSIOIIYIO KOJTUYECTBO
aBTOMOOMJIEH B CEMbE BEJIMYMHOM CPEeTHEYILIEBOTO MECSIUHOTO JOX0/a CEMbH.
[Tpoananu3upoBaTh NPOrHO3HbIE KauecTBa 0 100paHHON Moieiau. CpaBHUTh UX € KaYECTBOM
IPOrHO30B MO0 TPUBUAIBHON MOJIENIN, HE YUUTHIBAIOLIEH BIMSHUE JOXOJI0OB CEMbH.

Hcnons30BaTh IMponIecC MOopoOKACHUA JaHHBIX!

yi=x +&, i=1..1000

X1 yeeny X o
rae “1" 71000 _ yesapmcuMble, 0MMHAKOBO pacIIpeeIeHHbIC CITyqaiiHbIC BETHUHHbL,

(100;2100). «;

MMEIOIIIEe paBHOMEPHOE paclpe/iesieHue B MHTEpBaje - HE3aBUCHUMBbIC B

Xj o
COBOKYITHOCTH (M HE3aBHCHMBIE OT | ) CIIydYaiHbIe BEJIMYNHBI, HMEIOIIHE OJHHAKOBOE

N(0,3002) & =300

&
HOPMaJIbHOE pacrpeaenenue | ~

K=3 7 =1100, y,=1850

. Ilpunste

Equation

B o0nekre B KauecTBE METO/ia OLIEHUBAHUs BbIOpATh

ORDERED —Ordered Choice

, B KauecTe pactipezenenns ommbox Normal

PaccmotpeTs Tabnuily, moiayyaemyro Kak View — Prediction Evaluatlon.

Tembl 10KI210B:

1. Mopnenu co ciyuaitHeIMU 3 hexkramu.
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2. Mopaenu ¢ pukcupoBaHHBIMH 3P dheKTamHu.
3. JluHaMu4yecKue MOJEI OMHAPHOTO BBIOOpA.
4. Ionynapamerpuyueckast MOJICTb.

5. JIBymepHBIC TPOOUT-MOCIIH.

TunoBbie OLleHOYHBbIE MAaTePUAJBI 10 TeMe 6. [IpuunHHOCTD U 0JI0YHAS IK30T€HHOCTb.
BapuaHT NpakTH4YeCKOr0 3aJaHUs:
[TpoBecTu uccnenoBanue i psaaa 3HaueHuil naaexkca MMBB (psan IND). Jlannbie i1t 3T0TO

nprMepa coepikarcs Ha caiire http://www.micex.ru/marketdata/indices/data/archive [2].

JIu1st HOCTPOEHUS TPEXIEPHOTHOTO CKOJIB3AIIErO CPEHETrO B IakeTe EViews MokHO
HCIoNb30BaTh Henouky Objects = New object = Model = sma_3=(ind(-1) +ind +ind (+1))/3
WK BOCIIOJIb30BaThCsl BCTPOCHHOM (PYHKIIHEH

@movav: Genr —sma_3=@movayind(1).3) . Buauenwe (ind(1),3) yka3piBaeT Ha TO

4TO YCPEIHSIOTCS TEKyIee U 2 MpeabLAyIX 3HaueHus psaaa ind(1), To ecTh Tekyiee u mo

OJIHOMY COCEJIHEMY (/10 M TIOCJIE) 3HAUYEHHUIO CaMOro psijia ind

I[J'ISI MOCTPOCHUSA MATHIICPUOJHOI'O CKOJIB3AIICIO CPEAHCTO MOKHO HCII0JIb30BaTh LCIIOYKY
Objects = New object = Model = sma_5=(ind(-2)+ind(-1)+ind+ind(+1)+ind(+2))/5 un
BOCIIOJIb30BaThCsl BCTPOSHHOH (PYHKITUECH

@movav: Genr —sma_5= @ movayind(2),5)
3nauenue (ind(2),5) yka3bIBaeT Ha TO YTO YCPEIAHSAIOTCS TEKYIIee U 4 MPEAbLIYIINX 3HAYCHUSI

psiaa ind(2), To ecTh TEKyIIee U MO ABa COCETHEMY (10 U TOCIIE) 3HAUCHHUIO CaMOT0 Psijia ind
TeMbl 10KJIA10B:

1. ®unetp Xonpuka-IIpeckorra.
2. Merop bpayna.

3. Meton XonbTa.

4. Meton Xonbra-Bunrepca.

5. @unbTp bakcrepa-Kunra.

Tunosbie OLEHOYHBIE MAaTEePHABLI 110 TeMe 7. MeTo10/10rusl BEKTOPHBIX aBTOperpeccuil
(VAR).
BapuaHT npakTH4ecKoOro 3aJaHus:

PaccmoTtpets cenytronryto moaens VAR(1) mist Tpex psigos [2]:


http://www.micex.ru/marketdata/indices/data/archive

Yt = O,6Yt_1 + 0152t—1 + &1t

Xt = O,6Yt_1 + O,252t_1 + &2t

Zt = O,25Xt_1 + O,6Zt_1 + E3t-

BreIACHUTE: BBIIIOJIHEHO JIU JJISL STOU MOJCIIN YCJIOBUC CT36HHBHOCTI/I; SABJISICTCA JIX IIEPEMCHHAA

X G-nipyuanHOMU JyIsl IepeMeHHOn Y.

Yy =X,=2;=0

TToCTPOHTH peann3aliio yKa3aHHON MOJEIIH, Toaras L U TEHEPUpPYst

&1, € & o
1220 3t gak HesaBHCHMBIE MEKTy cOOOM TPOIIECCHI TayCCOBCKOTO OEJIOro myma ¢

D(eyt)=...= D(e)=1 N
. JL1s1 K@) 01 Mapel IEPEMEHHBIX IPOBEPUTH TMIIOTE3Y O TOM, YTO
OJTHA U3 MIEPEMEHHBIX He sBIsieTCsl G-TIPUYMHOM U1 BTOPOU IEPEMEHHOIA.

Marpuusnsbiii noauaoMm A(L) nMeer 31ech BUIL

1 0 0) (06L 0 05L) (1-06L 0 -0,5L
AlL)=13-I4L=|0 1 0|-| O 06L 025L|=| O 1-06L -025L
001 0 025L 06L 0 -025L 1-06L
.11
det A(L)=(1-0,6L)1-0,85L)1-0,35L)=0— 0,6'0,85'0,35

HMCCT KOPHU
MOJICJIb craOuiIbHA.

Z'[—l = 0125Xt—2 + O,Gzt_z + 831_1

W3 tperbero ypaBHeHuUs , TAK 4TO

Yy =0,6Y;1 +0,5Z¢_1 + &y =0,6y_1 +0,5(0,25X_p +0,6Z_p + &3¢ )+ &1t

Yt = 0,6Yt_1 + 0,125 Xt_z + 0,321:_2 +& + 0,58311:_1.
Xt

B pamkax nocnenHero ypaBHEHHs TPOILIbIE 3HAYEHUS TIEPEMEHHOMN IMOMOTaKoT B

Y x—C
npez[cxasaHHH 3HAUCHUA t , TaAK 4TO y .

[TocTpouB peanu3ainio yka3aHHOH MO ¢ TIOMOIIbi0 o0bekta Model, o6pa3zoBath 00BEKT

Yi, Xt,Z

Group, coaepxaruii TpH CMOJICIMPOBAHHBIX psijia U B meHIo0 3T0r0 06BEKTA BBIOPATH!

View — Granger Causality = Lags to Include=1.

[TponHTEpHIPETUPOBATH PE3YABTATHI, IPEACTABICHHBIE B ITOJy4YeHHOH Tabnue. [ToscHuTs,
oyeMmy rumoTe3a o ToM, 4yTo nepeMeHHast X He siBisercs G-npuuuHoit s Y, MOXeT ObITh
OTBEPTHYTOM.

W3meHuTh riyOMHY 3ana3jibiBanuil, monaras Lags to Include=2. BeisicHUTD, H3MEHUIICS JIH

x—C2 5y

pPE3yiabTaT NPOBCPKU I'MIIOTE3bI " IoUCMYy.
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[TpoBepuTh Ty k€ THIOTE3Y, HEe Tprlerasi K BCTPOCHHON IPOBEPKE, a OIICHUBAs

HEIOCPEICTBEHHO YpaBHEHUE

Y =c(L)¥p_g +C(2);_p +c(3)X g +c(4)X o + &
=0

Y IIPOBEPSIS TUIIOTE3Y C(B) - C(4) . CpaBHUTB: COBMAJIO JIU 3HAUYECHUE MOy4YeHHOU F —
CTaTHCTUKH CO 3HAUCHHUEM, MIPUBECHHBIM B TaOUIlE, TOTYYEHHON B paMKax o0ObekTa Group.
OOBsICHUTH IPUYHHBI [2].

Tembl 10K12/10B:

1. ITpoBepka HaJIMuus NPUYUHHOCTH 110 I'peitHxkepy.

2. Merononorust VAR, BO3HUKAIOIIKE PY ATOM 3aTPYIHEHUS.

TunoBbie OLIEHOYHbIE MaTepHualJbl 10 TEME 8. HesiuHeiinbIe MOJEC/IH BPEMEHHBIX PATO0B.
Mopaean BPEMEHHBIX PSAI0B C yCJIOBHOﬁ rerTepoCKEIACTHYHOCTBIO
BapnaHT NMPAKTUYIECCKOI'0o 3a/IaHUA:

PaccmotpeTs cBs3b poiHKa rocyaapcTBeHHbIX oonuramuii (I'KO) u peiHKa KOpropaTUBHBIX

neHnbix Oymar (Poccuiickas Toprosast cucrema, PTC) (Peresetsky, lvanter, 2000)(). blcpy u

gkoy

— ©XKeTHEBHBIC 3HAUEHUS MHJCKCOB «TOJYyOBIX (purex» (Hanbosee JIMKBUIHBIX aKINUN) U

rOCYLApCTBEHHBIX 00MHramyii. OGO3HAYMTD Yepe3 | pasHOCTb OHOAHEBHBIX JOXOAHOCTEH
JIBYX PBIHKOB [5]:

blepy | 9kq;
blepi_1 gkag

t:

PaccmoTpeTs MOenh BRIpABHUBAHUS IOXOIHOCTEH BYX PHIHKOB:
AX¢ =const + uXi_1 + &

31ech AXp = X¢ -
U TOKa3bIBaeT CTeneHb HHTerpanuu poiHkoB. Onenuts GARCH (1,1) Monens Ha MHTEpBae
10.01.96 — 10.10.97 (ucnonb3oBaTh mporpammy Eviews).

Tembl 1OKJI210B:

1. Mogenu ¢ apdextom peruara: EGARCH, TGARCH.

2. Monens GARCH-in-Mean.

3. Muoromepnsie mogenn GARCH.

Xt
t-1 . HapaMeTp H HMECT CMBICJI CKOPOCTHU BbIpaBHHUBAHUA JIOXOJTHOCTEH
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Tunosble oueHoYHbIe MaTepHuaJbl 1o TeMe 9. [lpakTHyeckne BONpPoChI
KOUHTEIPALMOHHOI0 AHAJIN3a HeCTAllMOHAPHBIX BPeMEeHHBbIX pPAa0B. [([uHaMudeckuii
MeTO0/J HAUMEeHbIIHNX KBA/IPaToOB.

TeMmbl 10KIa10B:

1. IlpoBepka runoTe3bl €IMHUYHOIO KOPHS U HEJIMHEIHbIE TPeoOpa30BaHusl BPEMEHHBIX Ps/I0B.
2. OueHUBaHKE PaHTa KOMHTErPAIMK MeTooM Moxancena.

3. lunaMU4YeCKHUil METO] HAUMEHBIIIUX KBAJIPaTOB.
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4.2. IIpome:kyTOYHAS aTTeCTALMS

4.2.1. llepevyeHb KOMIIETEHIHMI ¢ YKa3aHMEM 3TANOB UX (JOPMHUPOBAHUSA B MpoLiecce

O0CBOCHUHA OﬁpaSOBaTeJH)HOﬁ nporpammal. IToka3zaTenu u KPpUTCPHUHA ONCHUBAHUSA

KOMIIeTeHIMi € y4eToM dTana ux GopMupoBaHusi

Kon HaumenoBanune Konx HaumenoBanwne 3Tamna
KOMIETEHIIMH | KOMIIETEHIIUU JTarna OCBOCHUS OCBOEHUSI KOMIIETEHIINH
KOMIIETCHIINH

OIIK OC-3 Cnoco6en npumensts | OIIK OC-3.1. CnocobeH  MpUMEHATh U
NPOBUHYTBIC 000CHOBBIBaTh METO/bI
MHCTPYMCHTAJILHBIC IPOTHO3UPOBAHUS u
METOEI SKOHOMMYECKOTO  aHaiu3a
HKOHOMHYECKOTO
AHATM3A TIPH PETICHHH MIPU PEIICHUN MPAKTHICCKUX
NPAKTHYECKHX 1 (1K) U (WIM) HMCCIIEeI0BATEIhCKUX
HCCIIEI0BATENbCKUX 3ajad.
3ajad.

OIIK OC-5 Crniocoben OIIK OC-5.1 . Cnoco0eH ucnoiab30BaTh
HCIIOJIb30BAaTh COBpEMEHHBIE
COBPEMEHHBIE UH(POPMaIMOHHBIE
nH(pOpMaLIMOHHBIE TEXHOJIOTHH U IPOrPaMMHBIE
TEXHOJIOTUU U CPEJCTBA MPU PELICHUU
MIPOrpaMMHBIE MPAaKTHYECKUX 3a7a4 IO
CPEICTBA MPU PELICHUN SKOHOMETPHUKE U METOAAM
MPaKTUYECKUX U (UIIH) IIPOTHO3UPOBAHUS.
HCCIIEIOBATENbCKUX
3aja4.

JTamn 0CBOCHUS IHoka3zaTenn Kpurepnii onenuBanns

KOMIIeTEeHIIHH OlleHUBAHUS

OIIK OC-3.1. Cnioco0eH UCoab30BaTh Hcnonb3yer 5KOHOMETPUUECKHE

Crniocoben HKOHOMETPHUYECKUE METOJIBI M | METO/IBI U TEOPUU TIPH

IPUMEHSTE U TEOPHUH MPU OCYIIECTBICHUU OCYIIECTBIEHUH MPOdECCHOHATHHON

060CHOBBIBATH MeTOAbl | IPO(ECCHOHANBHON JEATENIbHOCTH.

NPOTHO3HPOBAHNS 1 JESATEIIBHOCTH. [Ipumensier COBEeMeHHBIﬁ }

SKOHOMHUYECKOL0 Cnocoben NPUMEHATD MaTeMaTHYeCKU HHCTpYMEHTapui

AHATH3A TIPH. pemeHyH COBPEMEHHBIH JUTSL PEIIeHUs COJIePKaTeIbHBIX

MaTeMaTUYeCKUn 3a/1a4 MOJIETMPOBAHUS U

MPaKTUYECKUX U (WITH)
UCCIIEI0BATEIbCKUX
3ajau.

WHCTPYMEHTAPUH TSl pelIeHUS
COJIepIKATEIBHBIX 33124
MOJICTTUPOBAHUS U
MIPOTHO3HPOBAHUS
SKOHOMHYECKHX SIBJICHUM.
Crioco0OeH UCIoJIb30BaTh
COBPEMEHHOE MPOTPAMMHOE
oOecrnieyeHue JJis pereHus
SKOHOMHKO-CTATHCTUYCCKHUX U
9KOHOMETPHYECKHX 3aJ1ad.
CrocobeH 000CHOBBIBATH BUJL
SKOHOMETPUYECKOW MOJIEIH,

MIPOTHO3UPOBAHUS IKOHOMHUYECKHIX
SIBIICHUH.

Hcnonb3yeTr coBpeMeHHOE
MIPOrpaMMHOE 00eCIIeUeHUE JIIs
pelIeHNs SKOHOMHKO-
CTaTUCTUYECKUX U
9KOHOMETPUYECKHX 33]1ad.
OO0OCHOBBIBAET BU]
9KOHOMETPUYECKON MOJICIH,
OCYIIIECTBIISIECT OIICHUBAHNE
MapaMeTpoB U MPOBEPKY
aJ€KBATHOCTH OLIEHEHHON MOJIEIIH.
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JTaln 0CBOCHUS IHoka3zaTean Kpurepnii onennBanust
KOMIIeTeHIIUH OLICHMBAHHUS

OCYILIECTBIISATH OLICHUBAHNE WuTepnpeTupyeT pe3yibTaThl

apaMeTpOB U MPOBEPKY MOZEIMPOBAHUSA, POPMYIHPYET

aJICKBaTHOCTH OLICHEHHOHN COZEPIKATEIbHBIC BEIBOJBI U

MOJICTIH. pEKOMEHJaluy.

Cnocoben unteprnperupoBarh | [IpumeHsieT sJKOHOMETpUUECKHE

PE3YJIbTaThl MOJICTTMPOBAHUS, | METOJIBI IS aHAJIM3a, OLCHKH

dbopMynupoBaTh pe3yNbTaTOB MPOGECCHOHATHHON

COZIepIKaTeIbHBIC BHIBOBI U JEATeILHOCTH.

PEKOMEHIaLlnH.

CnocoOeH NpuMeHSTh

HKOHOMETPHUYECKUE METOIbI

JUISL aHAJIN3a, OLIEHKU

pe3yiIbTaToB

npodeccuoHaIbHON

JeSITETIbHOCTH.
OIIK OC-5.1 Crioco6eH npy OMOIITH [Ipu nomomu nHGOPMaIIMOHHBIX
Cnocoben UH()OPMAIIMOHHBIX TEXHOJIOTUH | TEXHOJIOTHI CTPOUT
WCTIOJB30BATh MOCTPOUTH SKOHOMETPHUECKUE | SKOHOMETPUIECKHUE MOJICIH,
COBPEMECHHBIE MOJIEJIH, BBIOUPATh METOIbI BBIOMPAET METOMBI OLICHKU
MH(POPMAIMOHHBIE OLICHKH TIapaMETPOB MOJICNIM, | TAPaMETPOB MOJAEIIH,

TEXHOJIOTUH U
IIPOrpaMMHBIE CPE/ICTBA
IIPU peLICHUN
MPAKTUYECKHX 3a/1a4 110
SKOHOMETPUKE U
MeTOoJIaM
MIPOrHO3UPOBAHUS.

MHTEpIpPETALMH PE3yIbTaTOB,
ITOJIy4E€HUS IPOTHO3HBIX
OLICHOK ITPUHSATHUSA

3¢ PEeKTUBHBIX
YIIPABJICHYECKUX PEILCHUN.
CriocobeH Ha OCHOBE
CTaHJAPTHBIX METOJIHUK
BBINOJIHATH U 000OCHOBBIBATh
IIPOTHO3HBIE U TUIAHOBBIE
[IOKa3aTeNId, KOPPEKTUPOBATh
METOAMKY IUIAHUPOBAHUS B
COOTBETCTBUU C IUHAMUKOU
pPa3BUTHUS OpPraHU3ALMH U
BHEIIIHEN CPEBL.

UHTEPIPETHPYET PE3YIbTATHI,
MIOJTyYEHUS TIPOTHO3HBIX OIICHOK
npuHATHSA dHPEKTUBHBIX
YIPaBJICHYCCKUX PEIICHUH.

Ha ocHOBe cTaHIapTHBIX METOIHUK
BBITOJTHSET U 000CHOBBIBAET
MIPOTHO3HBIC U TIAHOBBIC
MOKa3aTeNH, KOPPEKTUPYET
METOJINKY TUTAHUPOBAHHUS B
COOTBETCTBUU C TUHAMUKOMN
pa3BHUTHS OpTraHU3aIUU ¥ BHEITHEH
cpepl.

4.2.2. ®opma u cpeacTBa (METOAbI) NPOBEICHUS MIPOMEKYTOYHOM ATTECTALMHA

DK3aMeH MPOBOJUTCS C MPUMEHEHUEM CIIEAYIOUINX METO/I0B (CPEACTB): YCTHOIO ONpoOca U

MPAKTUYCCKOI'o 3alaHu.

4.2.3 TunoBble OLICHOYHBIE CPEICTBA

Cnucox BOIIPOCOB 1JIA MOATOTOBKH K 3K3aMEHY

IIpuMepHbIe BADHAHTHI IK3aMeHALMOHHbIX OWJIETOB:

1. DTansl SMOMPUYECKOTO aHAJIM3a SKOHOMUYECKHUX 3a7a4.

2. Kimaccuaeckas TMHeHas MOJIeNTb PEerPECCHH.

3. OLICHKE[ METOJOM HAUMCHBIINX KBAaAPATOB.

4. MeTox MOMEHTOB.
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5. MHK-o1eHky 111 MHOYKECTBEHHOW PETPECCHUH.

6. Teopema I'aycca — Mapkoga.

7. ITocTpoeHne JOBEPUTENBHBIX MHOKECTB U IIPOBEPKA TUIIOTE3.

8. Acumnrornueckue csovictea MHK-oreHok.

9. Bei6op dynkmumonanbHon Gopmbl. OmUOKH criennUKAIAH.

10.
11.
12.
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.
23.
24.
25.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.
36.
37.
38.

[TpoGiieMa MyJIBTUKONIMHEAPHOCTH.

[TpoGiieMa reTepocKe1acCTUIHOCTH.

TecTupoBaHue runoTe3 Npu HaIUYMKU eTePOCKEAACTUYHOCTH.
TecTtupoBaHue Ha NPUCYTCTBUE FETEPOCKETACTUUHOCTH.

0O606mennsiit MHK.

Hoctymnueiit OMHK.

OHJI0reHHOCTh. VICTOYHMKH 3HIOT€HHOCTH.

Cwmemennie B MHK-oneHkax n3-3a 3HAOT€HHOCTH.

HNHcTpyMeHTalbHbIE TIepeMeHHbIe. TpeOoBaHNs K HHCTPYMEHTAIbHBIM IIEPEMEHHBIM.
2-crynenyarbiii MHK.

[Tpo6nems! 2-ctynenuaroro MHK.

Cnabble THCTPYMEHTHI. TecThl Ha SHIOT€HHOCTb.

Tect ycnoBuii cBepXuIeHTU(DUKAITUH.

MHK n5s1 cuctemM ypaBHEHHIA.

OK30reHHOCTh 00BACHAIOMUX NepeMeHHbIX. CTporast 3K30reHHOCTb.
[TpumepsicucTeM: BHELIHE He cB3aHHble ypaBHeHHs (SUR), maHenbHbIe 1aHHbBIE.
Bun maTpuiibl KoBapuauu ommooK.

Onenka o0veanHenHpiM MHK.

Onenka OMHK u noctynaeiv OMHK.

OreHka BHEIIHE HE CBA3aHHBIX YPABHEHUN C OIPaHUYECHUSIMH HA TapaMeTpBbI.
OreHka CUCTEM YpaBHEHMH € TIOMOIIbIO HHCTPYMEHTAIbHBIX IEPEMEHHBIX.
2-crynenyatsiiit MHK miist cicrem ypaBHEHUIA.

3-ctynenuatsiiit MHK.

OO6001IeHHBII METO]] MOMEHTOB.

Marpuiisl BecoB. OnTrumanbHasi MaTpUIla BECOB.

Br16op MeToma orenku cuctem. TecTupoBaHue THIIOTES.

CucreMbl OTHOBPEMEHHBIX YPABHEHHH.

Y coBUS UCKITFOUEHUS. COKpaH_[CHHa}I (popMa. JInneiinpie OrpaHUYCHUA 06LI_ICFO Buaa.

YcnoBust uaeHTU(UKAITNN, OTCYTCTBUS UASHTU(DUKAIINN, TOYHON UISHTU(DUKAIINN U

CBEPXUJIEHTU(PHUKALIUY.
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39.
40.
41.
42.
43.
44.
45.

D¢ dekTuBHAS OIleHKA MTapaMETPOB COKPAIIEHHON (DOPMBI.

Wnentudukanys Ha OCHOBE MPOU3BOJIBHBIX OTPAHNYCHUN MEXKAY YPABHEHUSMH.
Wnentudukanys Ha OCHOBE OIpaHUYEHUI Ha MaTPHIly KOBapHALIUH.
HenmmHeHHOCTh 10 SHI0TEHHBIM TIEPEMEHHBIM.

[TpoGnema mpomyIIeHHBIX TIEPEMEHHBIX

@uxcupoBaHHbIe Y3PPEKTHI, CTydalHbIe Y3PPEKTHI.

[Tpenmonoxxenus 06 ommMOKax: cTporasi IK30reHHOCTh OOBSICHSFOIINX TIEPEMEHHBIX,

IornepruogHas 5K30r¢cHHOCTb.

46
47
48
49
50

51.
52.
53.
54.
55.
56.
57.
58.
59.
60.
61.
62.
63.
64.
65.
66.
67.
68.
69.
70.
71.
72.

. OueHKH ypaBHEHUS B Pa3HOCTSX.

. OnieHKH naHenei co cy4aiHbIMH Y PeKTaMH.

. Onenku nanenei ¢ pukcupoBanHbIME dpdexramu. Tect Xaycmana.
.Knacrepuzanus HaOmr01eHUT.

. JMCKpeTHbIE 3aBUCUMbIE TIEPEMEHHBIE.

JInHeitHas MOJIeTb BEPOATHOCTH.

[Tpobut-monens.

Jloructuueckas MOJETb.

OrneHka METOJOM MaKCHMAaIIbHOTO MPaBIOTIOA00MS.

DHJIOTEHHOCTh B OOBSCHSIONIUX ITEPEMCHHBIX.

MHox€ecTBEHHas JIOTUCTUYECKasi MOJIEINb.

YnopsgoueHHbIe JOTUCTUYECKHE U TTIPOOUT-MOJIEIH.
[{eH3ypupoBaHHbBIE PErPECCUU U HECTyUYailHbIe BEIOOPKH.
Tobur-momenu.

['eTeporeHHOCTh ¥ SHJOTEHHOCTh B TOOUT-MOJIEISIX.

CenexTuBHas BEIOOPKA. TECTUPOBAHUE U KOPPEKIUS CMEILIEHUS CENIEKTUBHON BBEIOOPKH.
OneHka nporpaMm M 3KCIEPUMEHTOB.

[IpobGnema au3aiiHa SKCIEPUMEHTOB U CaMOOTOOD.

MeToIbl OIIEHKH C UCIIOIb30BaHUEM Propensityscore.

Metozabl OLIEHKH C UCTIOIb30BAHUEM UHCTPYMEHTAIBHBIX IEPEMEHHBIX.
CrnaxuBaHue BPEMEHHOTO psija.

[Tporuo3upoBanue Oyaylmux 3HAYEHUI BPEMEHHOTO Psijia.
Cxonp3simue cpennue. @unbtp Xonapuka — [Ipeckorra.

[IpocToe sKCIOHEHIINATBHOE CTIIaXKUBAaHUE.

JIBoliHOE 3KCMIOHEHIIMAIBHOE CTIakKUBaHue, MeTo]1 bpayHa.

Meron XonwsTa. Meton XonsTa — Bunrepca.

®unbTp bakcrepa — Kunra.
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73.
74.
75.

[Iporno3upoBanue no mozaensim ARMA.
[Iporuosuposanue 1o mojeasMARIMA.

[MousTus mpuanHHOCTH 110 ['peitHxepy u OJI0YHOM 3K30T€HHOCTH OJTHON TPYIIIBI

MEPEMEHHBIX OTHOCUTENILHO JIPYrOd TPYIIbI IEPEMEHHBIX.

76.

Mertononorus VAR u ee uHCTpyMeHTapuii (GyHKIIMHA UMITYJIbCHOTO OTKJIMKA U

JEKOMIIO3ULIMH JUCIIEPCUI OIIMOOK ITPOTHO30B).

77.

MO[[GJII/I BPCMCHHBLIX psAOOB C yCJIOBHOfI reTCpoOCKCIACTUIHOCTBIO, MOTUBALUA K UX

HCIIOJIB30BAaHHIO.

78.
79.
80.
81.
82.
83.
84.
85.
86.
87.
88.
89.
90.
91.
92.

Monens ARCH, ee nemoctaTku.

TectupoBanune Ha ARCH-3¢dekr.

Mogemu AR/ARCH.

CranapTU30BaHHBIC OCTATKH.

0O606mennas ARCHwmonens (GARCH), ee mpenmyIiiecTBa u HEAOCTaTKHU.
TectupoBanne nHa GARCH s¢ddexkr.

Mogaenu AR/GARCH.

Mozuens IGARCH.

Monenu ¢ a¢dexrom peraara: EGARCH, TARCH.

KpuBas BiausHUSA HOBOCTEM.

[TpoBepka runoTe3bl 00 OTCYTCTBUM aCUMMETPUU BIMSHUS IIJIOXUX U XOPOLINX HOBOCTEH.

KommnonentnasGARCH.
MozneasGARCH-in-Mean.
Muoromepusie mogenun GARCH.

Br160p Mex a1y mpoBepKON HAIMYKS €IMHUYHOTIO KOPHS B YPOBHSX M IIPOBEPKOIN HATMUMS

€IMHUYHOTO KOPHSI B JIOrapu(pMax ypoBHEH.

93.

HpOBepKa THUIIOTE3 O HAJIMYHU Y BPECMCHHOTI'O psia CC30HHBIX CIUMHUYHBIX KOpHeﬁ.

3K3AMEHAIIMOHHBIN BUJIET Ne 1

N0 JMCHHUILIHHE «JKOHOMETPHKA (IPOABHHYTHIN YPOBEHBb)»

1. DK30T¢HHOCTh OG’LHCHHIOIJ_II/IX NEPCMCHHBIX. CTpOFaﬂ OK30I'€HHOCTD.

2. TectupoBanue Ha ARCH-a3ddexr.

3. 21.]'[5[ KaXXZ0ro u3 Tpex ypaBHeHI/Iﬁ BBISICHUTD, BBIITOJIHAKOTCA JIU ITOPAAKOBBIC 1 PAHI'OBBIC

yCIOBUS UACHTUDUIPYEMOCTH [5]:
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P + BroWy +711Q¢ + 713Pr1 = &y
B21Pr + Wy + Bog Nt +720St + yoaWy_g = &t
P3oWi + N¢ + 7325t +y33Pg + yaaWig = &3t ,

Pt Wi, N¢

rac - MHACKC ILICH, 3apIuiara, HpO(bCOIOSHBII;'I B3HOC COOTBETCTBCHHO (BHI[OFGHHBIC

S
MepEeMEHHBIC), a Q u ! - npou3BoOUTENILHOCT TPY/IA U KOIMYECTBO 320aCTOBOK (IK30TEHHBIE

MIePEMEHHBIE).

IToBTOPUTH MPOBEPKY IIPU JTONOJIHUTEIBHBIX OIPAHUYCHHUSAX: 732 =0 ; V32 :1; Y32 =733,

3K3AMEHAIIMOHHBINA BUIET Ne 2
10 JMCHHUIIHHE «JKOHOMEeTPHKA (IPOABUHYTHII YPOBEHb)»
1. UacTpymeHTanbpHbBIE TepeMeHHble. TpeOoBaHus K MHCTPYMEHTAIbHBIM ITEPEMEHHBIM.

2. Muoromepubie Mmogenu GARCH.
P(yr =1)=F(a+ Ad;)

3. PaccmotpeTh Mozenib OMHApHOTO BBIOOpA , TIe d. (buKTUBHAS
nepeMmenHas (mpuauMatomas 3Hauenus 0 u 1). Pesynbrarer 100 HabmoqeHUI pecTaBIeHBI B

BHJIe TaOumI [5]:

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

OnenuTh mapamerpsr & p , ucrions3yst:  logit-monens; probit-momens. B aByx ciydasx

Ho:B=0

MMPOBEPUTH THIIOTE3Y " CPAaBHUTH BbIBO/bI.

[IIxana oueHNBaHUA

Ouenka 5 (OTIMYHO) AHanmu3upyeT MOJETU U METOAbl SKOHOMETPUYECKOrO aHalln3a,
OCHOBBI DKOHOMETPUUYECKUX METOJIOB, HEOOXOAUMBIX JJISl PEIICHUS
TEOPETUYECKUX M MPAKTUYECKUX 3aJay HMCCIEAOBAHHUS MAaCCOBBIX
0OIIIECTBEHHBIX SIBJICHUH U TIPOIIECCOB.

Pemaer 3aiaun Ha onpeneneHue 1€TEPMUHALNN U 3HAUUMOCTH.
[Ipumensier MaTemMaTH4YeCKWid anmapar Tnpu  o0paboTke U
WHTEPIPETAUUN CTATUCTUYECKUX JTAHHBIX.

[IpoBoguT  wWccienoBaHue  JOEATEIBHOCTH  KOpmopanuu, €€
COOTBETCTBME ILENSIM M 3aJayaM XO3SAKWCTBEHHOIO Pa3BUTHS,
MMPOTHO3UPYET BO3MOKHOE PA3BUTHE B OYIyIIEM.

Onpenenser BAUSHUE COBPEMEHHBIX IKOHOMUYECKUX TEHJICHUIUNA Ha
pa3BUTHE YIKOHOMHUYECKON aKTUBHOCTH KOMITAHHH.

[IpyuHMMaeT ynpaBie€HUYECKHE PEUIEHHs] HA OCHOBE MOJEIMPOBAHMS
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KOHKPETHOW 3KOHOMUYECKOU CUTYALUH.

Pa3pabatbiBaeT BO B3aMMOJECICTBUM C APYTUMHU 4JieHAaMH 00IleCTBa
BapHaHTHI YIIPABICHYECKUX PEIICHUH U 00OCHOBBIBACT UX BHIOOP HA
OCHOBE KPUTEPUEB COLIMATBLHO-3KOHOMHYECKOH 3P PEKTUBHOCTH.
HaxomuT BO B3auMOJEHCTBHMU C JAPYrUMHU WICHAMH O0IIecTBa
OpraHU3alOHHO-YIIPABICHYECKUE PELICHUS.

Hcnonb3yeT KOMMYHUKATUBHBIE CIIOCOOHOCTH, TIO3BOJISAIOLINE

3¢ (}eKTUBHO B3aWMOJAEHCTBOBATh C KOJUIETaMH IPH IOJTY4YEHUU
poeCCUOHATBHBIX YMEHU 1 HABBIKOB.

Onenka 5(0TIMYHO) CTaBUTCS B TOM cllydae, KOrja oOydaroluiics
HCYEPIBIBAIOLIE 3HAECT BECh IIPOrPaMMHBIM MaTepHall, OTIMYHO
IMOHMMAET U IPOYHO YCBOWUJI €TO0.

Ha Bompocsl (B mpenenax mporpaMMbl) JAeT IPaBUIIbHBIE,
CO3HATEJIbHBIE U YBEPEHHBIE OTBETHI.

B yCTHBIX OTBETax IOJIb3yeTCsl JINTEPATYPHO NPABUIIBHBIM SI3bIKOM
Y HE JIOMYCKaeT OLIUOOK.

B xone Tekymen arrectanuu y4acTBOBAJ B JUCKYCCHAX, 3aIMILAI
acce u pedeparsl.

B xoxe mpomexyTOYHOU aTTecTally AEMOHCTPUPYET CIOCOOHOCTh
MIPOBEACHUS aHAJIN3a COCTOSHUS W OLICHKU IIEPCIEKTHUB Pa3BUTHUSA
SKOHOMHUYECKHX U COLMAJIBHBIX CUCTEM B YCIOBHSX B3aUMOCBS3EH
MEXy UX BHYTPEHHUMH U BHEIIHUMHU (aKTOPaMHU, CAMOCTOSTEITLHO
M3y4yaTh HAYYHYIO JIUTEPATYpPy MO 3KOHOMETPUUYECKHM METOAaM
HCCIEA0BaHUS.

Ouenka 4 (xoporiio)

Ornenka 4 (XOpoIIo)CTaBUTCS B TOM CIIydae, KOTJa 00yJaronuics
3HaeT Bech TpedyeMble MporpaMMon MaTepua, XOpoIo MOHUMAET U
IIPOYHO ycBowua ero. Ha Bompocsl B Ipeienax nporpaMmmbl OTBEYaET
6e3 3aTpyaHeHuil. B xoze Tekyiiero KOHTpoJs MOKa3aj, YTO yMeeT
MIPUMEHSTDH [TOJIyYE€HHbIE 3HAHUSI B MPAKTUYECKUX 3a/laHUsX. B
YCTHBIX OTBETAX MOJIb3YyeTCs MPO(PECCHOHATBHBIM SI3bIKOM U HE
nenaet rpyobix omuook. [’ paMoTHO u3naraeT mMatepuana mo reme. B
OTBETE Ha OUJIET OTCYTCTBYIOT CYLECTBEHHbIE HETOUHOCTH.
Bo3MmoxHBI 3aTpyiHEHMS C IpUBEACHUEM puMepoB. Ha
MIPaKTUYECKHUX 3aHATUSAX Y4aCTBOBAJ B JUCKYCCHUSX, 3aILULIAN ICCE
u pedeparsl. OOyuaromuiicss 1eMOHCTPUPYET CIIOCOOHOCTD
MIPOBEJICHUS aHAJIN3a COCTOSHUS M OLIEHKU NEPCIIEKTUB Pa3BUTHUS
9KOHOMMUYECKHX U COLIMAJIBHBIX CUCTEM B YCIOBUAX B3aUMOCBSI3EN
MEX/1y UX BHYTPEHHUMH U BHEIIHUMU (PaKTOPaMH; CAMOCTOSITEIILHO
M3Yy4aTh Hay4YHYIO JINTEPATYPY MO SKOHOMETPUYECKUM METO1aM
HCCIIeIOBaHMUSI.

Onenka 3

(YZIOBJIETBOPUTEITHHO)

Onenka 3(y0BIETBOPUTENBHO)CTABUTCS B TOM CiIydae, Korjaa
oOyuaroruiicss OOHAPYKUBAET 3HAHUS TOJBKO 0a30BBIX KATETOPHIA.
[Ipu npruMeHeHnH 3HaHUI HA TPAKTUKE UCIBITHIBAET HEKOTOPHIE
3aTpyJHEHUS U MPEOJI0NIEBACT UX C HEOOIBIION MOMOIIBIO
npenoaaBaTesnsi. B yCTHBIX OTBeTax JOMYCKAaeT OITHOKU TTPH
W3JI0’KEHUU MaTepralla v B IOCTPOCHUH peur. B xone Tekyiieit
aTTECTalMy HE y4aCTBOBAJ B JUCKYCCHUSX, HE 3aLIUIIAI ICCE U
pedepathl. B oTBeTax q0mycKarTCs HETOUHOCTH, OHH HEJJOCTATOYHO
aprymeHTHpoBaHbl. O0yJarOMIHIiCS JEMOHCTPUPYET Ha HU3KOM
YPOBHE ITPOBEICHUS aHAJIN3a COCTOSIHUS U OLICHKU MEPCIIEKTUB
Pa3BUTHS SKOHOMHYECKHUX U COLUAIBHBIX CUCTEM B YCIOBUAX
B3aMMOCBS3EH MEXTY WX BHYTPEHHUMH M BHEITHUMH (aKTOpaMu;
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CaMOCTOATENIBHO U3Y4aTh HAYYHYIO JIUTEPATYPY 10
OKOHOMETPUYECKUM METOAAM MCCIIEJOBAHUS.

Ouenka 2 Oruenka 2 (HEyIOBJIECTBOPUTENIBHO) CTABUTCA B TOM Cily4ae, KOorja
oOydaronuiicss 0OHapy>KMBaeT HE3HAHKE OOJBIIION YacTH
MIPOrpaMMHOTO MaTepuaa, OTBEUYAET, KaK MPABHIIO, JIUIIb Ha
HaBOJSIIIME BOMPOCHI IperogaBaress HeyBepeHHo. [Ipu
MPUMEHCHUH 3HAHUN Ha MPAKTUKE UCIIBITHIBACT 3aTPYAHCHUS U HE
MIPEOJI0JIEBAET UX C HEOOJBIION MOMOLIBIO TIpernoaaBareis. B
YCTHBIX OTBETAX JOMYCKAET OMIMOKY MMPHU M3I0KCHUH MaTepHala v B
MOCTpoeHUH peur. Ha nmpakTuyeckux 3aHATHIX HE y4acTBOBAJ B
TUCKYCCHSX, HE 3ammuIai 3cce u pedeparsl. CTyIeHT HE crmocoOeH
MIPOBEJICHUS aHAJIN3a COCTOSHUS U OLIEHKU MEPCIIEKTUB Pa3BUTUS
9KOHOMHYECKUX M COIMAILHBIX CUCTEM B YCIIOBHUSX B3aUMOCBSI3EH
MEX1Yy UX BHYTPEHHUMU U BHEIIHUMU (PaKTOPaMU; CAMOCTOSTEIILHO
M3Yy4aTh HAyYHYIO JINTEPATYPY MO SKOHOMETPHYESCKUM METO IaM
HCCIIeTIOBaHUSI.

(HEeYIOBJIETBOPUTEIHHO)

4.3. MeTonnueckne MaTepHaJibl

MeToauyeckne MaTepHaJIbl, MO3BOJISIIOIIHE OLIEHUBATH 3HAHUS M YMEHHS 00yYaIOIIHXCH
NPH MPOBeIEHHs] MPOMEKYTOYHOI aTTecTaluu

IIpouenypa npoBegeHus YCTHOIO IK3aMeHa

ATTecTallIOHHBIC UCTIBITAHUS MTPOBOIATCS NPENOJaBaTeIeM, BEAYIINM JICKITUOHHBIC 3aHATHUS 110
JaHHOW JucHMIUIMHE. Bo Bpems aTTeCTallMOHHBIX HCHBITAaHUH OOydaromuecs MOTYT
HOJIb30BAThCSl MPOTPAaMMOM y4eOHOW IHMCUMIUIMHBL, a TaKXKe C Pa3pelleHus] MperoaBaTeis
KaJIbKYyJISITOpaMu. BpeMmsi OAroTOBKM OTBETa MpH clade dK3aMeHa B YCTHOW (hopMe JTOIIKHO
COCTaBJIATh HE MeHee 20 MUHYT (T10 YKeJIaHHUI0 00yYarOLIerocsi OTBET MOXKET ObITh JOCPOUHBIM).
Bpems otBera — He Oonee 15 MunyT. [Ipu MOAroToBKE K YCTHOMY SK3aMEHY 3K3aMEHYEMbIH,
KaK MpaBWJIo, BEJIET 3alMCH B JINCTE YCTHOTO OTBETA, KOTOPBIN 3aTeM (110 OKOHYaHUH IK3aMEHA)
CllaeTcs 3K3aMeHaTopy.

[Ipy mpoBeneHMM YCTHOTO SK3aMEHa »HK3aMEHAIIMOHHBIN OWjer BBIOMpaeT cam
9K3aMEeHyeMbIi B clydyailHOM mHoOpsake. OK3aMeHAToOpy MpeloCTaBiseTcs MpaBoO 3a/1aBaTh
0o0yyaromuMcsl JONOJHUTEIbHBIE BOIPOCHl B paMKax IMPOrpaMMbl JAMCHUIUIMHBI TEKYILEro
ceMecTpa, a Takke, TOMUMO TEOPETUIECKUX BOMPOCOB, JIaBaTh 3a/1a4d, KOTOPhIE U3y4allUCh Ha
npakThdeckux 3aHsATHAX.  OmeHka pe3ylbTaTOB YCTHOTO AaTTECTAIMOHHOTO WCIIBITAHUS
00BsBIIAETCS 00ydJaroUMMces B J€Hb ero mnposeneHus. [Ipu mpoBeaeHUM YCTHOTO SK3aMeHa B
ayJUTOpPUU MOTYT OJHOBPEMEHHO HAaxXOIMThCi He Oosee miecTd sk3ameHyromuxcs. [lo
OKOHYAaHMM OTBETa Ha BOMPOCH OmieTa 5K3aMEHAaTOp MOXKET 3a/JaTh JK3aMEHYEeMOMY
JIOTIOJTHUTEIIFHBIE W YTOYHSIOIINE BOMIPOCH! B MpeesiaX ydeOHOro MaTepralia, BRIHECEHHOTO Ha

9K3aMCH.
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5. MeToauueckue YKazaHnus 1Jisl oﬁyqaloumxcn 110 OCBOCHHUI0 TUCHHUITJINHbI
CaMOHOZ[l"OTOBKa K IPAKTHYCCKUM 3aHATUAM

IIpu moAroToBke K MPAKTUYECKOMY 3aHATHIO HEOOXOAMMO IOMHHUTb, YTO Ta WJIM HMHas
JUCLMIUINHA TECHO CBsA3aHa C paHee M3y4yacMbIMH KypcaMu. bosee TOro, MMEHHO CHHTE3
IIOJIyUEHHBIX paHee 3HAHMW M TEKYyLIEro Marepuaja I0 Kypcy JeJaeT IOJArOTOBKY
pPE3yJbTATUBHOW U BCECTOPOHHEN.

Ha cemMuHapcKuX 3aHATUAX CTYAEHT AOJDKEH YMETh IOCIIEN0BATEIbHO M3JIaraTb CBOU MBICIU U
apryMEHTHPOBAHHO X OTCTAauBaTh.

JIJist TOCTHKEHUS 3TOH e HEOOXOAUMO:

1) 03HAaKOMUTBCSI C COOTBETCTBYIOIIEH TEMOW MTPOrPaMMBbl TUCIUIUINHBI;

2) OCMBICIHUTD KPYT' U3Y4aeMbIX BOIIPOCOB U JIOTUKY UX PACCMOTPEHMS;

3) U3y4HUTh PEKOMEHIOBaHHYIO JIUTEPATypy 110 JaHHOH TeME;

4) TIIaTEeNbHO U3YUYUTh JIEKLMOHHBIN MaTepual;

5) 03HAKOMUTHCS C BOIPOCAMH OYEPEAHOI0 CEMUHAPCKOI0 3aHSTHS;

6) MOATOTOBUTH KPAaTKOE BBICTYIUICHUE 10 KaKJOMY U3 BBIHECEHHBIX HAa CEMUHApPCKOE 3aHATHE
BOIIPOCY.

W3yueHrne BOMPOCOB OYEpenHOW TeMbl TpeOyeT TIyOOKOTO YCBOEHHUS TEOPETHUYECKHMX OCHOB
JUCLUIUIMHBI, PACKPBITHS CYIIHOCTH OCHOBHBIX 3KOHOMHYECKHMX KaTeropuil, MpoOJIEeMHBIX
aCIIEKTOB TEMbI U aHaJIM3a (PaKTUUECKOro MaTepHala.

ITpu mpe3eHTanu MaTepuaga Ha CEMUHAPCKOM 3aHATHU MOXHO BOCIIOJIB30BAaThCS CIEAYIOLIMM
QITOPUTMOM H3JIOKEHHUS TEMBI: OINpENEeHUEe W XapaKTepUCTHKa OCHOBHBIX KaTeropui,
ABOJIIOLMSA IIPEAMETAa HCCIEAOBaHUsA, OLIEHKA €r0 COBPEMEHHOIO COCTOSIHHS, CYHIECTBYIOLIME
po0JIeMbl, IEPCIEKTUBBI PA3BUTHUS.

MeToanyeckue yKa3aHusi 10 BHINIOJHEHHIO peepaToB, 10KJIAT0B

B pabore n0MKHBI OBITH H3JIOKEHBI AKTYalbHOCTb BBIOPDAHHOM TEMBI, €r0 COBPEMEHHOE
COCTOSIHME, MpoOJIeMbl M TOJXOAbl K HUX pemeHuto. B pabore nomkeH OBITH H3I0KEHO
aBTOPCKOE BHJIEHHE HCCIIeyeMOl MpoOjemMbl M BO3MOXKHbIE NyTu ee peweHus. [lpu
HEO0OXOJAMMOCTH JIOJKHBI OBITh BBINIOJIHEHBl AHAJIUTUYECKHE pPAacueThbl, MOATBEPKIAAIOLINe

MO3ULIHIO aBTOpA, U pacKkpbiBaoIne 3 PEeKTUBHOCTD MPEAJIaraeMbIX PEIICHUMN.
Crtpykrypa pedepara, 10KIaaa:

1) TUTYNBHBIHN JIUCT;
2) coaepkaHuWe, B KOTOPOM YyKa3bIBAIOTCS HA3BaHUS BCEX pa3aeioB pedepara u
COOTBETCTBYIOIIME HOMEpA CTPAHHULI;

3) BBeneHue 00beMOM 1-2 CTpaHUIIBL;
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4) ocHOBHas 4YacTh pedepara, KOTOpas MOXKET COCTOSITh M3 HECKOJBKHUX pa3/iejioB |
MPEANoaraeT OCMBICIICHHOEC W JIOTUYHOE HW3JI0KEHUE TJIABHBIX TOJIOKCHUN U WICH,
COJIEpKAIINXCS B U3yUYCHHOH JINTEPATypE;

5) 3akirodeHHe, KOTOPOE COJCPKHUT TJIaBHBIC BBIBOJBI U UTOTM M3 TEKCTa OCHOBHOW YacTH, B
HEM OTMeYaeTcs, KaK BBIMOJHEHBI 33a4d U JOCTUTHYTHI JIU LEH, copMyIupOBaHHBIE BO
BBCJICHUU,

6) mnpuIOKeHUe, BKIOYaoIee TpaduKu, TaOHIIbI, pACUCThI;

7) Oubmuorpadus (CIMCOK JIUTEPATyphbl), TAC YKa3bIBAECTCS PEaAlbHO HCIOJb30BaHHASA IS
HamnucaHus pedepara 1urepaTypa.

O0bem pedepara, nokmana cocraisieT 10-18 crpanun. Pabora BeIIOIHSIECTCS HA OTHOM
cropone yimcta popmarta A4. [To 06erM cTOpOHAM JTUCTA OCTABIISTFOTCS TIOJISI, PEKOMEHyeTCS
mpudt 12-14, unrepnan - 1,5. Bee nuctsl pedepaTa 101KHBI OBITH TPOHYMepoBaHbl. Kaxabiit
BOIIPOC B TEKCTE JIOJKEH UMETh 3ar0JIOBOK B TOYHOM COOTBETCTBHH C HAUMEHOBAaHUEM B
COJIep)KaHUH.

MeTtoauyeckue peKOMeHIAIMHU 10 NMOJAT0TOBKE K MPOMEKYTOYHOM aTTecTalluu
[Tpu MOATrOTOBKE K MPOMEKYTOYHON aTTeCTAllMU O3HAKOMBTECH CO CIIMCKOM MPEICTABICHHBIX
BONPocoB. PopMyIUPYyHTE OTBET C TOYKU 3PEHUS MPUMEHEHUS Pa3IUnYHBIX METO/I0OB aHAIN3a
naHHBIX. HeoO0X0MmMMo 1aTh apryMEeHTHPOBAHHBIN OTBET, MMOATBEPIKAAOIINN YPOBEHH OCBOCHHS

KOMIICTCHIINHU.

6. YueOHasi 1uTepaTypa u pecypchbl HH(PpOPMALMOHHO-TEJEKOMMYHHKAIIMOHHOI ceTH
"UnTepHeT", y4eOHO-MeTOAMUYECKOE 0O0ecnieueHHe CAMOCTOATEIbHOH PadoThl
o0y4arommxcs N0 JUCHHUILIMHE

6.1. OcHoBHas UTEpaTypa
1. Konun, Kamepon Mukposkonomerpuka. Kuura 1 [DnekTpoHHbIN pecypc] : METOABI 1 UX

npumenenus / 3. Kamepon Komnun, IlpaBun Tpusenu K. ; nep. C. ABansH [u ap.]. — DnekTpoH.
TeKCTOBBIe naHHble. — M. : Jlemo, 2015. — 551 ¢. — 978-5-7749-0955-1. — Pexum nocryna:
http://www.iprbookshop.ru/77351.html

2. Komnun, Kamepon Mukposkonomerpuka. Kuura 2 [DnekTpoHHBIN pecypc]| : METOABI U X
npumenenus / 3. Kamepon Konun, [1pasun Tpusenu K. ; nep. C. ABausiH [u ap.]. — DieKTpoH.
TeKCTOBBIe NaHHbIe. — M. : Jlemo, 2015. — 664 ¢. — 978-5-7749-0956-8. — Pexum nocryna:
http://www.iprbookshop.ru/77352.html

3. I'pun, Y.I'. Oxonomerpuuecknii ananus. Ku. 1 /Y. I'pun ; ep. ¢ anri. ; moa Hayd. pejl.

C.C. CunenbnaukoBa, M.1O. TypyHueBoi. — Mocksa : U3patensckuit qom «/lemo» PAHXul'C,
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2016. — 760 c. - (Axagemuyeckuii yueOHuk). - ISBN 978-5-7749-1157-8. - Pesxum mocryma:
https://new.znanium.com/catalog/product/1043304

4. I'pun, V.I'. Dxonomerpuueckuit ananus. Ku. 2 / Y. I'puH ; iep. ¢ aHri. ; mox Hay4d. pej.
C.C. CunenbnaukoBa, M.1O. TypyHueBoii. — Mocksa : U3patensckuit qom «/lemo» PAHXul'C,
2016. — 752 c. - (Akapemuveckuii yueOHuUK). - ISBN 978-5-7749-1158-5. - Pexxum nocrymna:
https://new.znanium.com/catalog/product/1043306

6.2. lonoiHATEILHAS JIUTEPATypPa
1. Jeffrey M. Wooldridge (2012) Econometric Analysis of Cross Section and Panel Data, MIT

press (snexkTpoHHBIN gocTyn yepe3 Ebrary http://site.ebrary.com/lib/ranepa

2. Kennenn, I1. IlyreBonutens nmo skonomerpuke. Ku. 1. / I1. Kennenu ; mep. ¢ aHri. ; moj
Hayy. pel. B.II. Hocko. — Mocksa : U3narensckuii nom «/leno» PAHXul'C, 2016. — 528 c. -
(Axagemuueckuii yaeoHuk). https://new.znanium.com/catalog/product/1043270

3. Kennenu, II. [lyreBogutens mo skoHomerpuke. Ku. 2 / I1. Kenneau ; mep. ¢ aHri.; mojg
Hayy. pel. B.II. Hocko. — Mocksa : U3narensckuii nom «/leno» PAHXul'C, 2016. — 512 c. -
(Axanemuueckuii yaeoHuk). https://new.znanium.com/catalog/product/1043268

4. Xaitsamu, ®@. Dxonomerpuka / @. Xaifsmu ; mep. ¢ auria. noxa Hayd. pen. B.IL. Hocko. —
Mocksa : M3patenbckuii gom «Jlemo» PAHXul'C, 2017. — 728 c. — (AkageMU4ecKui
y4ueOHuK). https://new.znanium.com/catalog/product/1043302

6.3. YueOHO-MeTOAMYECKOE 00ecIIedeHHe CAMOCTOATEILHOH padoThI
He npexgycmorpeHo.

6.4. HopmaTuBHBIE NPABOBbIE JOKYMEHTbI
He npenycMoTpeHsI.

6.5. UuTepHeT-pecypcbl

1 www.cbr.ru — Llentpanbhsbiii 0ank Poccun

2 minfin.ru — MunucrepctBo punancoB Poccuu

3 www.gks.ru — 'ockomcrat Poccuun

4. www.rbc.ru — Madopmarmonnoe areHTcTBO «PocousneckoncanTunry (Poccust)
5 www.worldbank.org — BcemupHhbiii 6ank

6 www.imf.org — MexxayHapoHbIil BamfOTHBIN (QOHT

7 https://www.hse.ru/info — 'ocynapcTBeHHBIN YHHBEPCUTET — BhICIIas mkoia 5KOHOMHKH
(Poccus)

8. www.beafnd.org - Bropo sxoHOMHueckoro ananu3sa (Poccust)

9. http://www.libertarium.ru/library - BrbaroTeka MaTepraioB MO S3KOHOMHUYECKOMH
TEMaTHKe
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10.  www.ecfor.ru PAH UHCcTUTYT HApOAHOXO3SIIICTBEHHOTO TPOTHO3UPOBAHUSI.

11. http://www.economicsnetwork.ac.uk/links/data free - Ha atom calite umeercs GObIIOE

KOJIMYCCTBO CCBIJIOK Ha pa3JIMYHbIC CaﬁTBI, COACpIKaIuec B CBOGOI[HOM AOCTYIIC JaHHLIC
SKOHOMMYECKOM CTaTUCTUKH.

12.  http://www.census.gov/ipc/www/idb - Mexaynapoanas 6a3a qaHHbIX Bropo nepenucu

nacenenus CILA / U.S. CensusBureau -InternationalDataBase (IDB).

13. http://www.econ.kuleuven.be/gme/data.htm - Crarucruueckue naHHble,

WCIIONIb30BaHHbIe B kKHHTe: BepOuk M. (2008). [TyTeBoauTENb 110 COBPEMEHHON SKOHOMETPHKE.
M., Hayunas kuura.

14. http://economist.mrsu.ru/info/kaf statistic/poleznie ssilki.html - TTone3Hble cChLIKM Ha

CalThl, HA KOTOPBIX MPUKIATHON SKOHOMHUCT MOKET HAWTH JAHHBIE I UCCIICTOBAHUM.

15. http://www.feweb.vu.nl/econometriclinks/slinks/ - Ha atoM calite uMeeTcs 60abI10€e

KOJIMYCCTBO CCBIJIOK Ha pa3JIMYHbIC HHTCPHET-PECYPCHI, ITIOCBALICHHBIC U3YUCHUIO, pa3pa60TKe n

MMPUMCHCHHUIO S9KOHOMCTPHUICCKUX MCTOOB.

6.6. UHble HCTOYHUKH
1. Hocko, B.I1. Oxonomerpuka. K. 2. Y. 3, 4 [DnexTpoHHbIi pecypce] : yueOnuk / B.IL.

Hocko. — DnekTpoH. nan. — MockBa: U3narensckuii oM "Jleno" 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., Katsiues, I1. K., I[lepecenknii, A. A. DxoHomeTpuka. HauanbHblil Kypc:
yuebHuk: rpup MO / 5. P. Marnye, I1. K. Kartsiues, A. A. [lepecenkuii. - 8-e uza. - M.: [leno,
2007.- 504 c. - ISBN 978-5-7749-0473-0: 231-00.

S. Bep6uk M. (2008). [TyTreBoauTenb Mo coBpeMeHHOM 3koHOMeTpuke. M., Hayunas kuura.
6. [6-1] ba3a ganubIx «OLEHKHA COBOKYITHOM (h)aKTOPHOM MPOU3BOAUTEIBHOCTH
poccuiickux GpupM 00padbaThIBaOLIEH MPOMBIIIIEHHOCTH ¢ HHPOpMaLueil mo reorpapuueckoi
JIOKAIU3aLUN»

7. [BJI-2] baza nanubix «HIEKCH COBMECTHOM JIOKAJIM3AIUH JJIS [1ap OTpacieit

oOpabaTsIBaroIelt MPOMBITINIEHHOCTH Poccumy.

7. MarepuajabHO-TeXHHYecKast 0a3a, HHGOPMaMOHHbIE TEXHOJIOIUH, IPOrPAMMHOe
olecrieyeHue U MH(OPMAIHOHHBIE CTIPABOYHbIE CHCTEMbI
Ba3b1 nanHbIX, HHGOPMALHOHHO-CIIPABOYHBIEC H TOMCKOBBIE CHCTEMBI

1. www.biblio-online.ru —-3nekrponHo-oubnroreunas cucrema [IbC] FOpaiiT;

2. http://www.iprbookshop.ru — Dnexrponno-6ubaroteunas cucrema [DBC] «Iprbooksy»

3. https://e.lanbook.com - DnextponHo-6ubHOTeuHas cucteMa [DBC] «Jlauby.

31


http://www.economicsnetwork.ac.uk/links/data_free
http://www.census.gov/ipc/www/idb
http://www.econ.kuleuven.be/gme/data.htm
http://economist.mrsu.ru/info/kaf_statistic/poleznie_ssilki.html
http://www.feweb.vu.nl/econometriclinks/slinks/
http://www.biblio-onlin.ru/
http://www.iprbookshop.ru/
https://e.lanbook.com/

4. http://elibrary.ru/ - Hayunas snekrponnas oubnuoteka Elibrary.ru.

5. https://new.znanium.com DnekTpoHHO-0ubIMOTeYHAas cuctema [DBC] «Znanium.comy.

6. https://dlib.eastview.com — Mudopmanmonnsiii cepsuc «East View.

7. https://www.jstor.org - Jstor. IToaHble TEKCTHI HAy4HBIX KYPHAJIOB M KHHUT 3apyOeXHBIX

n3aaTciIbCTB.

8. https://elibrary.worldbank.org - Dnexrponnas oudimoreka Becemuproro banka.

9. https://link.springer.com - TIOJHOTEKCTOBBIE IIOJUTEMATHUECKUE Oa3bl aKaJIEMUYECCKUX

JKypHAJIOB U KHUT U3JIaTeIbCTBA Springer.

10.  https://ebookcentral.proquest.com - Ebook Central. ITosHble TEKCTBI KHHT 3apyOEKHBIX

HAaYYHBIX U30aTCIbCTB.

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

Handbooks uznarenscrBa Oxford mo mpeaMeTHbIM 00MacTIM: 3KOHOMHUKA M (PUHAHCHI, MIPaBO,
OW3HeC U ynpaBliCHHE.

12.  https://journals.sagepub.com - TlojaHOoTekcTOBass  0a3a  HAy4YHBIX  JKYPHAJIOB

aKaJeMUYECKOT0 U3aTelIbcTBa Sage.
13.  CnpaBouHo-mipaBoBas cuctema «KoHCyIbTaHT».

14.  DnekTpoHHBINA NEPHOIUYECKUI CIPaBOYHUK «I apaHTy.

HpOFpaMMHLIe, TEXHUYECKHUE U IJTTCKTPOHHLIC CPEACTBA Oﬁy‘lel-ll/lﬂ H KOHTPOJIsA 3HAHUH.

AyAUTOPUY OCHAIIIEHBI KOMITBIOTEPOM C BBIXOJIOM B HHTEPHET.
- mporpamMMHBIid ipoaykT Microsoft Office.

- mporpaMMHOe obecrieueHue Eviews 9.
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http://elibrary.ru/
https://new.znanium.com/
https://dlib.eastview.com/
https://www.jstor.org/
https://elibrary.worldbank.org/
https://link.springer.com/
https://ebookcentral.proquest.com/
https://www.oxfordhandbooks.com/
https://journals.sagepub.com/
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