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1. HEPEYEHD IINTAHUPYEMBIX PE3YJIBTATOB OBYUYEHUA
O AMCHUMIIVIMHE, COOTHECEHHBIX C INTAHUPYEMbBIMH
PE3YJbBTATAMMU OCBOEHMUS ITPOTI'PAMMBI

I.1.duciunmaa B1.5.03  «OkoHomeTpuka  (OIPOJABUHYTBHI  YpPOBEHB)»
o0ecneumBaeT OBJIAJICHUE CASAYIOIMMU KOMIIETEHIUAMHU C YUYETOM HTaMna:

Kon HaunmenoBanue Kop 3rana HaunmenoBanue drama
KOMIIETCHIINH KOMIIETCHIINH OCBOCHHS OCBOCHHSI KOMIIETCHIIUU
KOMITETEHIIUU
YK OC-1 CnocoOHOCTB YK OC-1.2 CriocoOHOCTh MPUMEHATh CUCTEMHBIH
MPUMEHSITD MOJXOJ IJIsl pELICHUS
KPUTHUYECKHI aHaIu3 npo¢eCCHOHANIBHBIX 3a/1a4
Y CUCTEMHBIN
MOAXOJ IS
pelieHus
npo¢eCcCUOHATIBHBIX
3aja4y

1.2.B pe3ynpTaTe OCBOEHUSI AWCIUIUIMHBI Yy CTYJICHTOB JIOJKHBI OBIThH
c(hOopMHUPOBaHBL:

Kon srana
OCBOEHUS PesynbTaTel o0yueHus
KOMITETCHIINH
YK OC-1 HA YpOBHe 3HAHULL:
- OCHOBHBIC HANpABICHUS W PE3YJIbTAaThl HCCIEIOBAaHUM, MyOIMKyeMBIX B
BEJYIIUX KypHajax 10 UCCIEI0BAHUAM B SKOHOMETPHKE;
- IEPCIIEKTUBHBIE METOABI SKOHOMETPUUECKOTO aHAJIH3a;
- MOMYJSpHBIE MPOrPaMMHBIE MPOAYKTHI, MPUMEHsSEMbIE IS pa3paboTKu U
aHaJIM3a SKOHOMETPUUECKUX MOJIENEH;
HA YPOBHEe YMEeHUU:
- CIOCOOHOCTH MPUMEHSTH METO/IbI SKOHOMETPUKH JJIS TIOCTPOCHUST MOJIETIEH 1
aHanM3a 3aJady, BO3HUKAIOUIMX B MHKPO- U MaKpOIKOHOMHKe, B cdepe
(uHAHCOB,;
- HWCIONB30BaTh mporpammy Eviews s pa3paOOTKu SKOHOMETPUYECKHX
MOJIeJIeH M OIIeHKH WX KaueCTBa;
- Ha OCHOBE IOJyYEHHBIX MOJEJEH CTPOUTH MPOTHO3bI PA3BUTHSI KOHKPETHBIX
SKOHOMHYECKUX CUTYaLUN.
HA YPOBHE HABBIKOG:
- BIIQJICTh COBPEMEHHBIMH CII0CO0aMu cOOpa TaHHBIX;
- IPOBOAMTH CAMOCTOSITENIBHYIO UCCIIEIOBATENBCKYIO paboTYy.

2. ObBBEM U MECTO JUCIHHUIIJIMHBI B CTPYKTYPE OII BO

O0beM JUCHUIIIMHDI

O6mass Tpynoemkocts b1.5.03 «OkxoHomeTpuka (IPOABUHYTHIM YPOBEHB)»
cocTaByseT S5 3auéTHbIX eauHul — 180 ak. 4.



KonuyecTBO akajgeMHYECKUX YacoB, BBIIECJICHHBIX HAa KOHTAaKTHYIO padoTy C
npernojaBareneM il O9HOW (opmbl oOydeHwms, cocTaBisieT 48 ak.d.. JIEKIIMOHHBIE
3aHiATHS —12 ak.4., nmpakthyeckue 3aHsATHS — 36 ak. 4. CamocTostenbHas padbora
coctaBisieT 96 ax. 4.; JUIsl OYHO-3a04HOM (OpMbl OOYUEHUS: JIEKIMOHHBIE 3aHATUS — O
aK.d4., mpaktuyeckue 3ansaTus — 18ak. 4. CamocrostensHas padboTa cocrasisier 129 ak. u.

®dopma IPOMEKYTOUHOH aTTeCTallMd B COOTBETCTBUM C YYE€OHBIM IUIAHOM —
DK3aMEH.

Mecto qucuumiunbl B crpykrype OII BO

Huctumnaa b1.5.03 «9xoHoMeTpuka (MpOABUHYTHIA YPOBEHB)» OTHOCHUTCS K
OJIOKY JUCITUTUTHH 0a30BOM 4YacTH y4eOHOTO TIaHa HAaITPaBJICHUS MTOATOTOBKY MarucTpoOB
38.04.01 «DxoHOMUKA C HAMPABIEHHOCTHIO MOATOTOBKU «KopropaTuBHas 5KOHOMUKa
U U3y4aeTcs Bo2ceMecTpe Ha 1Kypce — O4Hasi U O4HO-3a09Hast POPMBI OOyUCHHUS.

JlucrumiHa ~ peanu3yeTcs 1MOcie WM3yYeHHs JUCHUIUIMH — OakaiaBpuara:
MaTeMaTUYECKOro aHaiau3a, aiureOpbl, TEOPUM BEPOSTHOCTH W MATEMaTUYECKOU
CTaTUCTUKU, MUKPO- U MAKPOIKOHOMUKH.

JlocTrKeHUe TUTAaHUPYEMBIX pe3yJlbTaTOB OOYYEHHUS CIY)KUT OCHOBOM IS
JTUCUUIUIMH, CBA3aHHBIX C OSMIOUPUYECKUM aHAJIM30M pEalbHbIX JIKOHOMUYECKUX
SIBJICHUW, B Kypcax MakKpOo- W MHUKPOIKOHOMHUKH (TIPOJABUHYTHIM YpOBEHb), MPHU
BBITIOJIHEHUHU UCCIIE0OBAHUM B XO/I€ MOJATOTOBKH MarucTepCKOM AUCCepTalUU.

3. COAEPKAHME U CTPYKTYPA IUCIHUIIJIMHBI

Ounasn popma ooyuenusn

O0beM THCIHHUILINHDBI, aK. Yac. dopma
KonrakTHas padora TEeKYILero
No n/n HanmenoBanue TeM 00y4aroIuXcH ¢ KOHTPOJISA
(pa3nenoB), Bcero npenogaBaTesieM CP yCneBaeMoCTH,
10 BUIaM YUeOHBIX 3aHATHH MPOMEKYTOUHOM
J JIP 3 KCP aTTecTanuu™®
Tema 1 | Ouenxka CI{I’CTCM 18 2 4 12 1103, Ull
ypaBHEHUMU
Tema 2 | Mogeny maHeIbHBIX 20 ) 6 12 1103, Uil
JaHHBIX
Tema 3 | Henuneinolie 16 ) 4 12 1103, Ul
MOJIETIH ¥ 0TOOp
Tema4 | AganTUBHBIE
METO/bI aHAIIN3a
BPEMEHHBIX PSI/IOB. 18 ) 4 12 1103, 1l
IIporuoszuposanue
o mojeirsM ARMA,
ARIMA
Tema 5 | IlpuynHHOCTH U
OouHas 16 - 4 12 1103, UIl
9K30TC€HHOCTh




O0beM IMCHHMILIMHBI, AK. YaC. ®opma
KounrakTHas padora TEeKYyLIero
Ne i/ HaumenoBanue tem o0y4Jaroummxcs ¢ KOHTPOJIsA
(pa3nenoB), Bcero npenojaaBartesjiemM Cp yCIeBaeMoOCTH,
10 BH/IAM YYeOHBIX 3aHATHIl NPOMeKyTOUHO
J JIP 113 KCP arrecranuu®
Tema 6 | Metomgomorus
BOKTODHDIX 20 2 6 12 m3, un
aBTOperpeccuit
(VAR)
Tema 7 | BaliecoBckmit
noaxoJ. Beenenne B 18 ) 4 12 1103, HiT
¢unbTp Kanmana
baitecoBckue VAR
Tema 8 | Henuuelineie
MOJICJI BPEMEHHBIX
panoB. Monenu
BPEMEHHBIX PSAJIOB C 18 2 4 12 1103, ull
YCIIOBHOU
reTepPOCKEeTaCTUUHOC
TBIO
[IpoMexyTouHas aTTecTalus 36 DKk3ameH
Beero: | 180 | 12 | | 36 | 36 | 96
Ouno-3aounasn popma ooyuenus
Ne n/mm HaumeHoBaHue TEM O0BbeM THCIHHUILINHDBI, Yac. dopma
/WM pa3ieioB Bceero KonrakTHas pa6ora Cp TeKylIero
00y4arouuXxcs ¢ KOHTPOJIA
npemnoaaBaTejieM ycneBaeMocCTH,
10 BHAaM Y4eOHbIX NPOMEKYTOYHOM
3aHATHI aTrecTaluu
JI JIP 3 | KCP
Tema 1 | OneHka cuctem 18 - 2 16 o3, 11
ypaBHEHUH
Tema 2 | Mojenu naHeaIbHbIX 22 2 4 16 o3, 11
JTAHHBIX.
Tema 3 | Henuueiinsie Moaean u 18 - 2 16 1103, Ull
oT0Oop
Tema 4 | AnanTUBHBIE METOIBI 18 - 2 16 1103, Ull
aHaJIM3a BPEMEHHBIX
PAIOB
Tema 5 | [IpyunHHOCTD U 18 - 2 16 Hos, 11
0JI0YHAast IK30T€HHOCTb.
Tema 6 | Meronmonorus 18 - 2 16 1103, 1ull
BEKTOPHBIX
aBToperpeccuii (VAR).
Tema 7 | bailecOBCKUM MOIXOI. 20 2 2 16 1103, U1l
BBenenue B GpuiibTp
Kanmana
baiiecoBckue VAR.




Tema 8 | Henmuelible MOIEH 21 2 2 17 1103, vl
BPEMEHHBIX PSIOB.
Moaenu BpeMEHHbBIX
PSI0OB C YCIIOBHOM
reTePOCKEAACTUIHOCTHIO
[IpomMexyTouHas aTTecTalus 27 OK3amMeH
Beero: | 180 | 6 | 18 | 27 | 129

* [pumeuanue: ghopmbi mexkyueco KORMpOJisl YChesaeMoCmu. RpaKmuko-opueHmupoganuvie 3adanus (1103),
uccnedosamenvcxuil npoexm (HMIl).

Coaep:xanue TUCHUNIMHBI

Tema 1. Onenka cucrem ypaBHEeHHH

MHK nnst cuctem ypaBHEHHMH. ODK30I€HHOCTb OOBSICHSIOIIMX MEPEMEHHBIX.
Crporas sx30reHHOCTb. [IprMepnl cucteM: BHelIHE He cBs3aHHble ypaBHeHUs: (SUR).
O1neHKa BHEIIIHE HE CBA3AHHBIX YPABHEHUN C OTPAaHUYECHUSIMU HA TAPAMETPBI.

OueHka CUCTEM YpPaBHEHUN C MOMOUIbIO MHCTPYMEHTAJIBHBIX MEPEMEHHBIX. 2-
crynenuatbiii 1 3-ctynenuarsiii MHK st cucrem ypaBHenuii. OOOOIIEHHBIN METO/T
MOMEHTOB. BpIOOp MeTO/1a OLIEHKH CHUCTEM.

CucreMbl OTHOBPEMEHHBIX YPABHEHUH. DKOHOMUYECKHE 3a/1a4i, IPUBOJIAIIUE K
CHUCTEeMaM OJHOBPEMEHHBIX ypaBHeHuU. Waentuduxamums. OddexTuBHAs olleHKA
napaMeTpoB COKpareHHol Gpopmbl. HeMMHEHHOCTH TI0 SHOTEHHBIM TIEPEMEHHBIM.

Tema 2. Moaean naHeJbHbBIX JAaHHBIX

[IpoOnemMa mnpONyIIEHHBIX ME€pEeMEHHbIX. @OUKCUPOBAaHHbIE U CIIy4yalHbIE
a¢dextr. Ilpeanonoxenuss o6 ommuOKax: cTporas W TMONEPUOAHAS SK30T€HHOCTH
o0BsACHsIONMX NepeMeHHbIX. OILIeHKHM ypaBHEHMs B pa3HOCTAX. OLEHKHA NaHenell co
ciyyallHeIMM U C¢ (puxcupoBaHHbIMH 3¢ dextamu. Tect Xaycmana. Kiacrepuzanms
HaOJIIOIEHUIA.

Tema 3. HesiuHeiiHOCTH U 0TOOP

JluckpeTHbIe 3aBUCHUMBIE TIepeMeHHbIe. JInHeHast Moienb BepoaTHOCTH. [IpoouT-
U gorut-mozenu. OueHKa MeToJIOM MaKCUMAaJIbHOTO MpaBaonoo0us. MHOXKeCTBEeHHAs
JOTUCTUYECKAs MOJIETb. YTIOPSI0UE€HHBIE JOTUCTUUECKUE U TPOOUT-MOIEIH.

[leH3ypupoBaHHBIE pETPEeCCUU W Hecly4YailHble BBIOOpPKU. ToOOUT-MOmeNH.
CenexTuBHas BRIOOpPKA, TECTUPOBAHUE U KOPPEKIIHSL.

[Ipobnema pau3zailHa 5SKCIEPUMEHTOB W C€aMOOTOOp. MeToapl OLIEHKH C
UCIIOJIb30BAaHUEM Propensityscore 1 MHCTPYMEHTAJIbHBIX IEPEMEHHBIX.

Tema 4. AranTuBHBIC METO/IbI AHAJIM32 BPEMEHHbIX PSA/I0B

CrnaxuBanue BpeMeHHOro psiaa. [lporHozupoBaHue OyaylIMX 3HAYEHUN
BpeMeHHOro psana. Ckonpssimue cpennue. Ounbtp Xonapuka — [Ipeckorra. IIpocroe
HKCIOHEHIMAJIBHOE CrUIa)KUBaHKE. J[BOMHOE HKCIIOHEHIIMATBHOE CIIIAKMBAHUE, METO]
bpayna. Meron Xonbra. Meton Xonbra — Buntepca. @unstp bakcrepa — Kunra.
[Iporno3upoBanue o moaeinsim ARMA, ARIMA.

Tema 5. IIpu4UHHOCTH U 0JIOYHASI IK30T€HHOCTh

[TonsiTus mpuanHHOCTH TI0 ['peitHKepy M OJI0YHON IK30T€HHOCTH OJHOM TPYIIIIBI
IIEPEMEHHBIX OTHOCUTENIBHO JAPYIOU IPYIIIBI IEPEMEHHBIX.

Tema 6. Metomosiorusi BeKTOpHbIX aBpToperpeccuii (VAR)



Metomoaoruss VAR. OyHKIMA HMITYJIbCHOTO OTKIMKA W JIEKOMIO3UIUU
qucnepcuil ommOok nporHo3oB. IIpumepsl ucnosb3oBaHust meroxoiorun VAR ms
KOHKPETHBIX CTATUCTUYECKUX JIAHHBIX.

Tema 7. baiiecoBckuii moaxoa. Beeaenue B punbtTp Kanmmana. baiiecoBckue
VAR

Cytp OaifecoBckoro mnonaxona. Ilepexon OT ampuOpHOro pacrpeiesieHus K
anoctepuopHoMy. ComnpspKeHHbIE pacnpezesncHusl. ballecoBCKHE TOUYEUYHBIE OLEHKH U
JIOBEPUTEIIbHBIE NUHTEPBAJIBI.

Metonpl  monydeHuss  BBIOOPOK M3 allOCTEPUOPHOTO  PACIpPECIICHHUS.
CommupoBanue no ['u66cy. Anropurm Metpononuca. Anroputm Metpononuca —
["acTunrca.

baliecoBckui moaxoa B MoJelisix npocTpancTBa coctosgHuii. Ounptp Kanmana.
Konctpykiuss anroputma. @DuibTpanuss u  criaaxkuBanue. CTpPYKTypHbIE MOJACIH
BPEMEHHBIX PSJIOB.

baitecoBckne VAR. Anpuoproe pacnpeneneaue Munnecotsl/Jlutrepmana.

Tema 8. HesnHelHbIe MOIe/IM BPEMEHHBIX PsI0OB

Mogenn BpEMEHHBIX PANOB C YCIOBHOM TI€TEPOCKEAACTUYHOCTBIO. Monenb
ARCH, ee nenocrarku. Moaenu AR/ARCH. O6o06mennas ARCH moxens (GARCH).
Monenn AR/GARCH. Mogens IGARCH. Mogaenu ¢ addexrom prriuara: EGARCH,
TARCH.

Komnonentnas GARCH. Mogaenr GARCH-in-Mean. MHoromepusie Mojaenu
GARCH.

4. MATEPUAJIBI TEKYIIETO KOHTPOJISI YCIEBAEMOCTH
OBYYAIOLIMXCS K ®OHJI OLEHOYHBIX CPEJICTB
MPOMEKYTOYHOI ATTECTALIMM

4.1. ®opMBbI M METO/IbI TEKYILET0 KOHTPOJIS YCIIEBAEMOCTH U MPOMEKYTOYHOM
arrecTanuu

4.1.1. B xone peanuzanuu auciuiiuibel b1.6.03 «9kxonoMerpuka (IpoABUHYTHII
YPOBEHb)» HCIMOJIB3YIOTCS CIEAYIOIIHUE METOJbl TEKYIIEro KOHTPOJIS YCIEBAEMOCTU
00yyaromuxcs:



Tema (pa3ne) MeToabl TeKy1ero KOHTPOJIs
YCIIEBAEMOCTH

OLieHKa CUCTEM YpaBHEHUI [IpakTHKO-OpUEHTUPOBAHHBIC 3a1AHMUSI.
Tema 1. WccnenoBaTenbeKuii MPOeKT.

Tema 2. Mojenu naHenbHbIX JAHHBIX. [IpakTHUKO-OpUEHTUPOBAHHBIC 3a1AHMUSI.
HccnenoBaTenbCKU MPOEKT.

Tema 3. |Henuneitnbie Mmosienu u 0TOOp [IpakTUKO-OpUEHTUPOBAHHBIC 3a1AHMUSI.
HccnenoBaTenbCKU MPOEKT.

Tema 4. |AnanTuBHbBIE METO/BI AHAJIN3a BPEMEHHBIX ITpakTUKO-OpHEHTHPOBAHHBIE 3aJAHMS.
SITTOB HccnenoBaTenbCKU MPOEKT.

Tema 5. |[[IpuunHHOCTB U GJIOUHAS SK30T€HHOCTb. [IpakTHKO-OpUEHTUPOBAHHBIC 3a1AHMUS.
HccnenoBaTenbCKU MPOEKT.

Tema 6. [MeTomon0rust BEKTOPHBIX aBTOPErPECCUl IIpakTUKO-OPUEHTUPOBAHHBIC 3a1AHMUS.
(VAR). WccnenoBaTenbCKUid TPOECKT.

Tema 7. |baiiecoBckuil moaxoa. Beenenue B punbtp IIpakTHKO-OPUEHTUPOBAHHBIC 3a/1AHMUS.
Kanmana. batiecoBckiie VAR. HccnenoBaTenbCKUi MPOEKT.

Tema 8. |HenuHeliHble MOJIETN BPEMEHHBIX PSIIOB [IpakTHKO-OPUEHTUPOBAHHBIC 3a/1AHMUS.
HccnenoBaTenbCKUi MPOEKT.

4.1.2. Dx3amMeH IPOBOAUTCS METOJOM YCTHOT'O OMpPOCca CTYJEHTA.

4.2. MarepuaJjibl TeKylero KOHTPOJIsl yCIeBaeMOCTH 00y4A0IIMXCS.

Tunosslie oeHoYHBbIE MaTepuaJbl 10 TeMe 1. OueHka cucreM ypaBHeHH
BapuaHT NpaKTHKO-OPHMEHTHPOBAHHOIO 3a/1aHUA.
[Ipoananu3upoBaTh MOJEIb:

St = CSt—l + 8t2

2
[gﬂJ~i.z‘.d.N(O,Zl =t iz
%)

012 02

rae

P, - 00beM MPOU3BOJICTBA HEKOTOPOI'O TOBAPA;

S; - 00bEM MpPOJaxX 3TOr0 TOBApA;

X, - HEKoTopas NepeMeHHas, Ba)KHas [JIsl MPUHATUSA peuieHud 00 oObeMax

MIPOU3BOJCTBA, IK30I'€HHAs IO OTHOIIEHHUIO K paccMatpuBaemoint COY.

OnpenenuTh, Kak  XapakTepuzyercs  KaxJIoe M3  JBYX  ypaBHEHUM:
HEUJIEHTU(HULPYEMO, TOUHO UJIEHTUPULUPYEMO, CBEPXUIAECHTUPULIUPYEMO.

OueHutb KO3OPUIUEHTHI CTPYKTYPHOR (POPMBI U IPOBEPUTH TUNOTE3Y H):b =0.

BbIACHUTB, KaK BIIMAET pEUIeHUE, MPUHATOE Ha OCHOBAaHUM ITOW MPOBEPKU Ha
UACHTU(DULIMPYEMOCTh MOJICIH M KaK XapaKTepHU3yeTcs KakJI0e M3 JBYX YpaBHEHHIA
HOBOM CHUCTEMBI.

[Ipeanonoxurb, 4TO MEpeMeHHas X,

CBsI3aHa C IICPEMCHHBIMU F, U S,

TOXKASCTBOM X, — X, ; = F, —S§;, TaKk 4TO IIEPEMCHHYIO X, MOXXHO pacCMaTpUBaTh Kak



MHBEHTapHBIE 3aachl TOBapa, a X, — X;_; - Kak U3MEHEHHE 3aIlacoB MO CPABHEHUIO C
IPEAbIAYIIUM EPHUOJIOM.

Kax Bnusier sTta nuHdopmaiusi Ha BBIBOJbI OTHOCUTEIIBHO WIECHTU(UIIUPYEMOCTH
MOJIENIA U MPOLIEAYPHl OLICHUBAHUA [2].

TemaTuka uccjie0BaTeJIbCKUX MPOEKTOB:

1. TpexcryneHuyaTblii METOJ HAUMEHBIINX KBAJIPATOB.

2. HenuHeliHbIE CUCTEMBI YPABHEHHU.

3. CucreMsl ypaBHEHHM CHPOCA: BBIPOKICHHBIE CUCTEMBI.

Tunosblie olleHOYHBIE MaTepHaJIbl 10 TeMe 2. Moe 1y NaHeJbHbIX JaAHHbIX.

BapuaHT NpakTHKO-OPUEHTHPOBAHHOIO 32/IaHHUA.

Ha caiire http://pages.stern.nyu.edu/~wgreene/Econometrics/PanelDataSets.htm B
daiine SpanishDairyFarmProduction coaepkarcsi JaHHbIE O IPOM3BOJICTBE MOJIOKA
Ha 247 pepmax Ucnanuu 3a nepuo ¢ 1993 o 1998 r. [2].

[Iepemennsbie:

FARM — unentudukarop hepmsl;

YEAR — 101 93,94, ...,98.

OObscHSIOIIE IEPEMEHHBIE:

COWS — komuuectBo kopoB, x1 — otkimonenust In(COWS) ot ero cpennero mo
BceM (pepmam;

LAND — 3emenbnbie yronbs, LABOR — 3arpatsl Tpyna,

FEED — xopwm, x11, x22, x33, x44, x12, x13, x14, x23, x24, x34 — kBaapaTsl u
IIPOM3BENCHUS ITIEpeMEHHBIX X1, X2, X3, x4;

YEARO93,...,YEAR98 — naMMu-niepeMeHHbIE.

OOBsicHsIEMbIE TIEPEMEHHBIE:

MILK — o6beM npou3BoACTBa MOJIOKA Ha epme;

YIT=In(MILK).

Wcnonb3yss 3TH JaHHBIE, OLEHUTH pa3IUYHbIE MOJEIU C UEIbI0 BBISICHEHUS
BIIUSIHUA YKa3aHHBIX (DaKTOPOB Ha 00BEM MTPOU3BOICTBA MOJIOKA Ha (hepMe.

TemaTuka uccjie10BaTeJIbCKUX NPOEKTOB:

1. 'eTepockenacTUYHOCTH B MOJIETTH CO CIy4aHbIMU 3 HeKTamu.

2. ABTOKOppEIISIIUS B MOJIEIISAX MTAHEbHBIX JaHHBIX.

3. CocrositenbHast U dPpeKTUBHAS OIEHKA TUHAMHYECKUX MOJIENeH MaHeIbHBIX
JTAHHBIX.

Tumnosble oleHOUHBbIE MaTepHaJIbl 10 TeMe 3. HesinHeliHbIe Mo1eJIM U 0TOOP

BapuaHT NpakTHKO-OPUEHTHPOBAHHOIO 32/IaHHUA.

Ucnone3ys naketr Eviews creHepupoBaTh JaHHBIE O CPEAHEAYIIEBOM MECSYHOM
JI0XOJIe CEMbH (X) U KOJUYECTBE aBTOMOOMIIEH (y), UMEIOIIMXCS Y ceMbH [2].

[TonoOpath MOAXOIAIIYIO MOPSAKOBYHO MPOOUT-MOJEIb, OOBSCHSIOULYIO
KOJIMYECTBO aBTOMOOWJIEH B CEMbE BEIIMUMHOW CPEAHEAYIIEBOTO MECSYHOTO J10X0]1a
CEMBH.

[Ipoananu3upoBaTh NPOTHO3HBIE KauecTBa MoA0OpaHHOM Mojienu. CpaBHUTH UX C
KaueCTBOM IPOTHO30B MO TPUBUAIBHOM MOJIENH, HE YUUTHIBAIOIIEH BIUSHHUE JTOXOJIOB
CEMBbH.

Hcnonb30BaTh Npouecc NOPoKICHHS JaHHBIX:
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*

vi =x; +¢&;, i=1..,1200,
TA€ X[,...,X]200 - HE3ABUCUMBbIEC, OJMHAKOBO PACIPEACIICHHbIC CIIyYalHbIE BEJIWYUHBI,
HMEIOIIE PAaBHOMEPHOE pacIpelleIEHUE B HHTEPBAJIE (80; 2300) , & - HE3aBHCUMBIC B
COBOKYIMHOCTU (HE3aBHCUMBIE OT x;) Ciy4yallHble BEJIIMYMHbBI, UMECIOIIUE OJMHAKOBOE

HOPMAaJIBHOE paclpeneieHue &~N (0;2502 l o =250. [IpunATH
K=4, y =1300, y,=1750.

B oOwexre Equation B xadecTBe MeTona oleHuBaHus BbiOpaTe ORDERED-
Ordered Choice, B KauecTBe pacrpeeseHust OlIMO0K Normal .

PaccmotpeTs Tabnuity, noinyyaemyto kak View— Prediction Evaluation.

TemaTuka uccjie0BaTeIbCKUX MPOEKTOB:

1. Mopenu co ciyyaiinbiMu 3 dekTamu.

2. Mopaenu ¢ pukcupoBaHHBIMH 3P HEKTAMH.

3. luHamuyeckue Mojiesii OMHApPHOIrO BHIOOpA.

4. TlonymapaMeTpudecKkas MOJIEINb.

5. JIBymepHbIe TPOOUT-MOJIETIH.

TunoBble OLleHOYHbIE MATEPHAJIBI 10 TeMe 4. ATaNTUBHbIE METO/IbI AHAJIN3a
BpPEeMEHHBIX Psi/I0B

BapuaHT NpakTHKO-OPHMEHTHPOBAHHOIO 32 JaHMSI.

[TpoBectu uccnenoBanue s psiga 3naueHuit unaekca MMBB (psig IND). Jlannsie
TUTST 3TOTO npuMepa cojiepKarcs Ha caite
http://www.micex.ru/marketdata/indices/data/archive [2].

JIns OCTpOEHMsI TPEXIEPUOTHOTO CKOJB3SIIEro cpeaHero B makete Eviews
MOXHO HCMOJNB30BaTh Ienodky Objects—Newobject—Model—sma 3=(ind(-1) +ind
+ind (+1))/3 wiM  BOCHOJB30BaThCA  BCTPOEHHOM  QyHKIMEH  (@movav:
Gener—sma_3=@movav(ind(1),3). 3nauenne (ind(1),3) yka3piBaeT Ha TO YTO
YCPEIHAIOTCS TeKylllee U 2 NpeAblayux 3HaueHus psaa ind(1), To ectb TeKyIiee u 1mo
OJIHOMY coceiHeMY (710 U Mmociie) 3Ha4eHHUI0 caMmoro psija ind.

JJ1st moCTpOEHUS MATUIIEPUOTHOTO CKOJB3SIIETO CPETHETO MOKHO MCIOIB30BATh
[EMOYKY Objects—Newobject—Model—sma_5=(ind(-2)+ind(-
1)+ind+ind(+1)+ind(+2))/5 wim BoCmosb30BaThCS BCTPOCHHOW (YHKIMEH (@movav:
Gener—sma_5=@movav(ind(2),5). 3nauenue (ind(2),5) yka3plBaeT Ha TO UTO
YCPEIHSAIOTCS TeKyIee U 4 mpeAplIymux 3Ha4eHus psaa ind(2), To ecTh TEKyIIee U 1Mo
JIBa COCeHEMY (710 1 TIOCIIe) 3HAYEHUIO caMmoro psiaa ind.

TemaTuka uccjie0BaTEILCKUX MPOEKTOB:

1. ®unetp Xoapuka-IIpeckorra.

2. Meron bpayna.

3. Meron XonbTa.

4. Meton Xonbeta-Bunrepca.

5. ®unbTp bakcrepa-Kunra.

TumoBbie ouneHo4Hble MaTepuajbl Mo TeMe 5. IlpuunMHHOCTL U OJI0YHAaA
IK30T€HHOCTb.

BapuaHT NpakTHKO-OPHMEHTHPOBAHHOIO 33 JaHMSI.
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YCcTaHOBUTh BO3MOKHOCTh HAJIMYMS NPUYUHHO-CIEACTBEHHOW CBA3U MEXIY
IPUOBUTBIO MPEANPUATHS U MHBECTUIIMSAMH B OCHOBHOW KalUTaJ C MOMOIIBIO TECTa
['panxepa. [IpoBepuTh THMOTE3bI C PA3JIMYHBIM KOJHMYECTBOM JaroB. Omnpenenutb
HaJIMYUE €IMHUYHBIX KOPHEW IS PSAOB IaHHBIX C MOMOIIbI0 Tecta uku — Dynepa
JUUISL PA3HOTO KOJIMYeCTBA J1aroB. CAenaTh BBIBOABI O CTALIMOHAPHOCTH pAnoB. [IpoBepbTe
KOUHTETPUPOBAHHOCTb PSJIOB.

TumoBbie OLEHOYHBbIE MAaTepHAJbl MO TemMe 6. MeT010/10rMsl BEKTOPHBIX
asToperpeccuii (VAR).

BapuaHT NpaKTHKO-OPUEHTHPOBAHHOIO 3aAHUA.

Paccmotpets crnenyromryro moaens VAR(1) mist Tpex psaaoB [2]:

Yt = O,6Yt_1 + O,SZt_l + &1
Xt = O,6Yt_1 + O,2SZt_1 + &4,
Zt = 0725Xt—1 + O,6Zt_1 + &3¢

BBISCHUTD: BBITIOIHEHO JIM JJISI STOW MOJIENIN yCIIOBUE CTAOMIIBHOCTH; SIBIISICTCS JIH
nepeMenHasi X G-MpUYrHON JJIsl TEpEMEHHON Y.

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

TEHEPUPYS &y;,&9;,E3, KAK HE3AaBUCUMBIE MEXKITY COOOM MPOIECCHI TAyCCOBCKOTO OEI0T0
myma ¢ D(sy, )= D(sy, )= D(e3,)=1. Jlns Kakm0i naphl IEPEMEHHBIX IPOBEPUTH TUIIOTE3Y

0 TOM, YTO OJIHA U3 IEPEMEHHBIX HE ABJIsIETCS G-NPUYMHON 1711 BTOPON IEPEMEHHOM.
Marpuunsiii nonuHoMm A(L) umeet 31ech BUI;

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

1 1 1

det A(L) = (1-0.35L)1 - 0,85L)1 - 0.45L s
etA(L)=(1-035L)1-085L) J=roprn el

MOJIEJIb

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

TaK 4TO
Y, =0,6Y, 1 +0,5Z, | + &y =0,6Y, 1 +0,5(0,25X, 5 +0,6Z, 5 + &3, 1)+ &7,

Yt = 0,6Yl«_1 + 0’125Xt—2 + 07321‘—2 t&é; t+ 0’583,t—1 .

B pamMkax mnocimenHero ypaBHEHMS INIPOLIbIE 3HAYEHUs IIEPEMEHHOU X,

G
IIOMOTar0T B IIPCACKA3aHNH 3HAYCHHUA Yt , TAK UTO x—>y .

[TocTponB peanu3anuio yKa3aHHOW MOJENM C MOMoOImbl0 obbekra Model,
o0pazoBaTh 00beKT Group, cojepKaliuil Tpu CMOACIIMPOBAHHBIX psiaa X,,Y;,Z,.

B wmenro atoro oOwekta BeIOpath: View > Granger Causality™ Lags to
Include=1.

[IpouHTEpHIpETUPOBATH PE3YJIbTATHI, MPEICTABICHHBIE B MOJYyYEHHOM TaOIHIle.
[losicHUTB, MOYEMY THIIOTE3a O TOM, UTO nepeMeHHast X He ABuseTcsd G-NPUYUHON JJIs
Y, MOXeT ObITb OTBEPIHYTOM.
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M3menuts rnyOunHy 3ana3nbiBanuii, nonaras Lagstolnclude=2. BbIsSICHUTS,

G
N3MCHMJICA JIN PC3YJIbTAT IIPOBCPKU I'MIIOTC3bI x — y U IIOUCMY.

[IpoBeputh Ty *e rumnoresy, He Mpuderas K BCTPOCHHOW MPOBEPKE, a OLECHUBAS

HEIOCPEACTBEHHO YPAaBHEHUE
Y, = (1) + eV +cB)X g +e4)X, 2 + ¢

U NpoBepsist Tunote3y ¢(3) = c¢(4) = 0. CpaBHUTH: COBNANO JIM 3HAYEHUE NOJy4eHHOH F —
CTaTUCTUKU CO 3HAUYECHHUEM, MPUBEJICHHBIM B Ta0JIHIle, MOJYUYEHHON B paMKax 0ObEeKTa
Group. OOBSICHUTH MPUYUHBI [2].

TemaTuka ucciaen0BaTeJIbCKUX NPOCKTOB:

1. TIpoBepka Hanuuusi IPUUYMHHOCTH 110 [ peitHmxkepy.

2. Merononorus VAR, BO3HUKAIOIIKE MIPU 3TOM 3aTPYIHEHHUS.

TumnosBbie OLleHOYHbIE MaTepHAJIbI 0 Teme 7. bailecoBckuii moaxoa. Beenenue
B puabTp Kanmana. baitecoBckue VAR.

BapuaHT NpaKTHKO-OPUEHTHPOBAHHOIO 32/IaHHU.

PaccmoTrpers 1eH3ypupoBaHHyr [l] perpeccuto wuiaum  TOOUT-MOAEINb, TIA€

*
y =x'B+¢&, & HE3aBUCUMO U OJJMHAKOBO pacIpeesieHbl, U 3HaUeHUsI HA0JII0JaeMO, eCln
*
U HE ONpEACJICHO, €CJIIh Nlo;azJ , M 3Ha4YeHWe y HaOIomaeMo, ecid y >0 Hu

HEOIPEIEIIEHHO, eCli y~ <0 .
[IpeanoNoKUTh, YTO KOJMYECTBO [IEH3YPUPOBAHHBIX HAOIIOJCHUN y PaBHO NyH
¥o MX 0003HaYaeT.

Bgectn JIJATCHTHYIO IICPEMCHHYIO z , KOTOPAad COOTBCTCTBYCT HCH3YPUPOBAHHBIM
Ha6JII-O,Z[CHI/IHM, TO €CTh z; < 0 ojd i — 2o LHCH3YPHUPOBAHHOI'O Ha6JIIO,Z[eHI/IH.

JI1s1 reHepupOBaHuUs JIATEHTHBIX MEPEMEHHBIX z; MOXET HCIIOJIb30BaThCS METOJ
MOTIOJTHEHUS JaHHBIX.

JlaTeHTHBIC TTIEPEMEHHBIE 3/1eCh MPECTABISIOT CO0O0M MHOKECTBO HE3aBHCHUMBIX
CIy4YailHbIX BEJIMYMH U UMEIOT YCEUEHHOE HOPMAaJIbHOE PAaCIpEEeiICHUE Ha MHTEpBAJIC
(~0;0) M MIOTHOCTE pacIpeie]eHns PaBHA

Heilyi .02 )1-olx p/o)) —o<z <0

>

rae ¢ U O ABAAOTCA (QYyHKIUEH MIIOTHOCTH M (PyHKIMEH pacmpeaeneHus HOpMalbHON

BCJIINYHUHEI.

HpI/IHHTB, 4yTO f BEJIWYUHA UMEET HOPMAJIBHOC PaCHpPCACICHUC, a 0_2 raMma

arnpUOPHOE pacrpeciicHHe.

TToka3aTh, YTO BO3MOKHO SBHO IIOJIYYUTh YCIOBHBIC PACIIPEICICHHS I z;, 5,0

Ucnons3yst npenplaylire pe3ysbTaTbl KpaTKO omucaTh ainroputMm ['mbbOca miis

CHMYJISIIIAN 3HAYEHUH z;, 5,0 2.

TToka3aTh, KAaK MOTYT OBITh TIOJTyYEHBI Pa3yMHBIE CTAPTOBBIE 3HAUCHUSA 3,0 ~.

TemaTHuka HCCJICA0BATC/IILCKUX ITPOCKTOB.
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1. CommunpoBanue 1o I'n66c¢y.

2. Anroputm MeTpornonuca.

3. Anroputm Metpononuca-I'actunrca.

4. Ounbtp Kanmana.

TumoBbie oneHo4YHble MarTepuajabl mo Teme 8. HeiuHelHble MoaeH
BpeMEHHBIX Psi/IOB

BapuaHT NpakTHKO-OPHEHTHPOBAHHOTO 3a/JaHMSI.

PaccmotpeTrh cBsi3b phiHKa rocynapctBeHHbix oOnuranmii (I'KO) u pbiHka
KOpIopaTuBHBIX IeHHbIX Oymar (Poccuiickass ToproBast cuctema, PTC) (Peresetsky,
Ivanter, 2000)(). blcp;, u gko, — €XKeTHEBHbIC 3HAYCHUS MHIEKCOB «TOJYOBIX (DUIIEK)

(manbonee JTUKBUIHBIX aKIM) U TOCYAAPCTBEHHBIX oOiuramnuii. O003HaYUTh Yepe3 X,
Pa3HOCTh OJTHOJHEBHBIX TOXOAHOCTEH IBYX PHIHKOB [5]:
blc, ko
;= In Pt —1In 8ROy

blcp, gho;_; .

PaccMoTpeTs MOJI€Ib BEIPABHUBAHUA JOXOAHOCTEH IBYX PBIHKOB:
AX; = const+ puX,_4 &

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

JIOXOJHOCTEH M TOKa3bIBaeT cTeneHb umHrerpauuu peiHkoB. Ouenuts GARCH (1,1)
Mozenb Ha uaTepBasie 10.01.96 — 10.10.97 (ucnonb3oBath nporpammy Eviews).
TemaTuka nccjie10BaTeJbCKUX NPOEKTOB:
1. Mogaenu ¢ apdexrom peruara: EGARCH, TGARCH.
2. Moxens GARCH-1n-Mean.
3. Muoromepubie Mmojieniu GARCH.

4.3. OueHo4YHbIe CPeCTBA 1/l IPOMEKYTOYHOM aTTeCTAUM.

4.3.1. IlepeyeHp KOMIETEHIUI ¢ YKa3aHWeM 3TanoB ux (GpopMuUpoBaHuMS B
npouecce ocBoeHusi oOpa3oBareqbHOH mporpammbl. Iloka3zateJm W KpuTepuu
OlleHUBAHUA KOMIIETEHIMI C y4eTOM 3Tana ux (popMupoOBaHUS

Kon HaunmenoBanue Koz srana HaunmenoBanue drama
KOMIIETCHIINH KOMIIETCHIINH OCBOCHHS OCBOCHHSI KOMIIETCHIIUU
KOMITETEHIIUU
YK OC-1 CrniocoOHOCTh YK OC-1.2 CriocoOHOCTh MPUMEHSATh CUCTEMHBII
MIPUMEHSITh MOJXOJ ISl pELICHUS
KPUTHUYECKHUI aHaIu3 npo¢eCCHOHANIBHBIX 3a/1a4
Y CUCTEMHBIN
MOAXOJ IS
pelieHus
npodecCUOHATIBHBIX
3aja4y
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Ortan 0OCBOECHUS IToxa3arens Kpurepnii onieHuBanus

KOMIIETCHIIUHU OLCHHUBAHUA
YK OC-1.2 IIpumeHseT cucTeMHBIN YpoBeHb yCBOEHUS y4eOHOTO MaTepHara,
MOJXOA [Vl PEeLIeHUs riyOuHa MOHUMaHMs BOIIPOCa,

npodecCHOoHANBHBIX 337]a4 | IPABUWJIBHOCTH U MTOJIHOTA OTBETOB,
YETKOCTh U JIOTUMHOCTb U3JIOKEHUS €ro Ha
MIPOMEKYTOYHOMN aTTECTALINH,
apryMEHTUPOBAaHHOCTh BBIBOJIOB, YMEHUE
TECHO YBSI3bIBATh TEOPHUIO C MPAKTUKOMN

4.3.2 Tunossbie OLICHOYHbIE CPEACTBA

IlepeyeHb BONPOCOB 1JIs1 POBeEAEHHUS MPOMEKYTOYHON aTTeCTAMu:

1. Tect ycinoBuid CBEpXUACHTU(PUKALIMH.

2. MHK py1s1 cucteM ypaBHEHHIA.

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

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

5. Bun Matpuiisl KoBapuaiuu OIImoOoK.

6. Ouenka o6benuHeHHBIM MHK.

7. Ouenka OMHK u noctynaeim OMHK.

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

9. OueHka cucTeM ypaBHEHUI ¢ TOMOIIBIO HHCTPYMEHTAIbHBIX IEPEMEHHBIX.

10. 2-ctynenuarsiiit MHK st cuctem ypaBHEHUH.

11. 3-ctynenuarsiii MHK.

12. O000111eHHBIIT METO MOMEHTOB.

13. Marpuusl BecoB. OnTUMajibHasi MaTpULa BECOB.

14. Bb16op MeTo/1a OIIEHKHU CUCTEM. TeCTUpPOBaHHUE TUIIOTES.

15. CucteMbl OTHOBPEMEHHBIX YPaBHEHU.

16. VYcnoBusa wuckmouenus. CokpaimieHHas ¢opma. JluHeliHble orpaHuyeHus
o01iero Buja.

17. VYcmnoBus wuAeHTUPUKANNK, OTCYTCTBHS  WIACHTU(MUKAIMU, TOYHOU
UACHTU(DUKAIINYI U CBEPXUIACHTU(DUKAIIIH.

18. D dexTuBHAS OLIEHKA TAPAMETPOB COKPAIICHHON (DOPMBI.

19. Hpentuduxamuss HAa OCHOBE TPOHU3BOJIBHBIX OTPAaHUYCHHA MEXIY
YPaBHEHUSIMHU.

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

21. HenmmHENHOCTH IO Y3HAOTEHHBIM IIEPEMEHHBIM.

22. [IpoGnema nponyIeHHbIX TEPEMEHHBIX

23. ®ukcupoBaHHble 3PHEeKThl, cirydailHbie 3QPEKTHI.

24. TlpennonoxeHuss 00 ommOKax: CTporas 3K30I€HHOCTb OOBSCHSAIOMINX
MIEPEMEHHBIX, TONIEPUOIHAS IK30T€HHOCTb.

25. OUEeHKY ypaBHEHUS B PA3HOCTSX.

26. Onenku manene co crydaiHpIMu 3 PexTamu.

27. Ouenku nanenei ¢ pukcupoBanHbiMu dpPexramu. Tect Xaycmana.

28.Knacrepuzanusi HaOIIOICHUH.
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29

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

. [IuckpeTHbIe 3aBUCUMBIE IEPEMEHHBIE.

JInHenHast MOJENb BEPOSITHOCTH.

[IpoOut-mopess.

Jloructuueckast MoJicib.

O1eHKa METOJIOM MaKCUMAJIbHOT'O MPaBAO0MOI00USI.
OHJIOT€HHOCTH B OOBICHSIOUIUX TEPEMEHHBIX.
MHoOXkecTBeHHasl JOTUCTHYECKAs MOJIETb.
YropsiioueHHbIe JTOTUCTUYECKUE U TPOOUT-MOJIEIH.
[{en3ypupoBaHHbIE PETPECCUU U HECTyYailHble BHIOOPKH.
ToGur-monenu.

['eTeporeHHOCTh U YHJAOTEHHOCTh B TOOUT-MOJIEIISX.
CenexTuBHasi BHIOOpKA. TECTUPOBAHKME U KOPPEKIIUS CMEIICHUS CEIEKTUBHOM

BBEIOOPKH.

41.
42.
43.
44.
45.
46.
47.
48.
49.
50.

51

52.
53.

54

Ouenka nporpaMmm 1 3KCIEPUMEHTOB.

[IpoGnema au3aiiHa SKCIIEPUMEHTOB U CaMOOTOOD.

MeTo/bl OLIEHKH € UCIIOJIB30BaHUEM propensityscore.

MeToibl OLIEHKH C UCITOJIb30BAHUEM UHCTPYMEHTAIBHBIX IEPEMEHHBIX.
CrnaxxuBaHue BPEMEHHOTO psija.

[Iporno3upoBanue Oyymux 3Ha4EHUN BPEMEHHOTO Psiia.
Cxonpzsiue cpeanue. @unbtp Xoapuka — [Ipeckorra.

[IpocToe 3KCIOHEHIIMAIBHOE CTIIaXKUBAHUE.

JIBOMHOE SKCIIOHEHIIMAIBHOE CTIIa)KUBaHue, MeTo1 bpayHa.

Meton Xonbra. MeTon Xoisibra — Bunrepca.

. ®unbTp bakcrepa — Kunra.

IIporno3upoBanue o mozaeasiMm ARMA.

IIporno3upoBanne no MmoaeassMARIMA.

. IlonsiTuga mpuymHHOCTU MmO ['pelHmkepy U OJOYHON SK30N€HHOCTH OJIHOU

I'pymIibl ICPEMCHHBIX OTHOCHTCIIBHO I[perﬁ I'pymiIibl IICPCMCHHBIX.

55

. Merononorust VAR u ee unctpymentapuii (pyHKIIMN UMITYIbCHOTO OTKIIUKA

U ICKOMIIO3UIIMU AUCTIEPCHI OITMOOK MPOTHO30B).

56.

CyTb 06ailecoBCKOro Mmoaxojia, €ro OTJIMYHUE OT YaCTOTHOTO (KJIACCHYECKOTO)

MOAX0/1a.

57.
58.
59.
60.
61.
62.
63.
64.
65.
66.
67.
68.

Ilepexox OT aripUOPHOIO pacupeeeHNs K alOCTEPUOPHOMY.
CornpsiKeHHbIE paclpeeICHUs.

bariecoBckue TOUEUHBIE OLICHKHU.

bariecoBckue NOBEpUTENBHBIE HHTEPBAJIBI.

bariecoBckas rpoBepka rurnores.

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

Anroputm MeTpomnonuca.

Anroputm Metponoauca — ['actunrca.

bariecoBCkul MOAX01 B MOJIEJNISIX IIPOCTPAHCTBA COCTOSHUM.
OunbsTp Kanmana.
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69.
70.
71.
72.
73.

KoncTpyknus anropurma.

OuibTpanys U CrilaKuBaHHE.

CTpyKTypHBIE MOJIEIIH BPEMEHHBIX PANIOB.

baitecoBckue VAR.

Mopenu BpEMEHHBIX PSIIOB C YCIOBHOW FETEPOCKENACTUYHOCTHIO; MOTHUBALUS

K X HUCIIOJIb30BAHHIO.

74.
75.
76.
77.
78.
79.
80.
81.
82.
83.

Mogaens ARCH, ee HegocTaTKu.

TectupoBanue Ha ARCH-3¢ddexr.

Monenmun AR/ARCH.

CraHgapTU30BaHHBIE OCTATKH.

O606mennas ARCHmoznens (GARCH), ee mpeumyiiiecTBa U HEJJOCTATKH.
TectupoBanne Ha GARCH s¢dexkr.

Monenu AR/GARCH.

Mopens IGARCH.

Monenu ¢ a¢dexrom peruara: EGARCH, TARCH.

KpuBas BIHsIHUS HOBOCTEM.

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

85.

Komnonentnass GARCH.

86 Moneins GARCH-in-Mean.

87.

Mmuoromepnsie moaeiau GARCH.

HpI/IMepHLle BapHUHAHTBbI IK3aMCHAIIUOHHBIX OMJIETOB:

1. DK30reHHOCTh OOBSCHSAIOUINX MepeMEeHHBIX. CTporast 5K30r€HHOCTb.
2. TectupoBanue Ha ARCH-addexr.
3. JIns KaX/10T0 U3 TPEX YPABHEHUH BBIICHUTD, BHIIOIHSIOTCS JIU OPSIIKOBBIE U PAHTOBbIE

yCIIOBUS UACHTUDULIIUPYEMOCTH [5]:

rne F,,W;,N, - unnexc meH, 3apmara, IpoQCo3HbIH B3HOC COOTBETCTBEHHO (9HIOTCHHBIC

nepemeHHbie), a Oy u S; - MIPOU3BOAMUTEILHOCT TPY/Ia U KOJINYECTBO 320aCTOBOK (IK30TCHHBIC
IIEPEMEHHBIE).

[ToBTOPUTH MPOBEPKY MPH AOMOIHUTEIbHBIX OrpannueHusx: ¥3p =0 ; 730 =1; 730 =733

3K3AMEHAIIMOHHBIN BUJIET Ne 1

N0 JMCHHUIIHHE «JKOHOMETPHKA (IPOJABUHYTHIN YPOBEHb)»

Py + oW, + 19y +r13b-1 = &y
Bo1 By AWy + B3Ny + 7208, +yoaWi1 = €34,
B3oWi + Ny + 1308, +y33B1 +y3aWi) = &3
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1. IHcTpyMeHTasbHbIe TepeMeHHble. TpeOoBaHus K HHCTPYMEHTAIbHBIM I1€PEMEHHBIM.

2. Muoromepusie Moaenu GARCH.
3. Paccmotpers Monenb OMHApHOTO BBIOOpa P(yt =1)=F (a+ﬂdt), rae d - QuKTHBHAsA

nepeMeHHas (mpuHuUMaromas 3HadeHust 0 u 1). PesynbraTel 120 HaOmroaeHnit peaCTaBICHBI B

BHJIe TabmwI [5]:

OrneHuTh MapaMeTpbl «, [, ucmonb3ys: logit-mozens; probit-mogens. B aByx cimywasx

npoBeputh runoresy 1, : f =0 u cpaBHUTH BBIBOIBI.

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

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

IIIkana oleHUBAHUA Pe3yJIbTATOB IIPOMEKYTOYHOM aTTeCTAMHU (IK3aMEH)

®opmynupoBKa TpeOOBaHUM K CTEIIEHH OCBOCHUS JUCIUILTUHBI

OneHka «HEyAOBIETBOPUTEIILHO» BBICTABIISAETCA CTYJEHTY, KOTOPBIH HE 3HAET
3HAYUTEJIPHOM 4YacTU MPOTPaMMHOIO MaTepHalia, JIOMYCKaeT CYyLIECTBEHHBIE
OLIMOKH, HEYBEPEHHO, ¢ OOJBIIUMH 3aTPYJHCHUSMHU BBIIIOJIHSICT MMPAKTHYECKUE
pabotel. Kak mpaBuiio, olleHKa «HEYJIOBJIETBOPUTEIBLHO» CTABUTCS CTYICHTaM,
KOTOpbIE HE MOTYT MPOJOJDKUTH OOyueHHe Oe3 JONOJHHUTENbHBIX 3aHATHH IO
COOTBETCTBYIOIIEH IUCLMILIAHE.

Y4eOHble JOCTH)KEHUS B CEMECTPOBBIH MEPHOA M PE3yIbTaThl PyOekKHOTO
KOHTPOJIA JEMOHCTPUPOBAJIM HHU3KYI0 CTENEHb OBJIAJCHUS IIPOTrPaMMHBIM
MaTepUaIOM.

OneHka «ynoBIETBOPUTENBHOY BBICTABISIETCS CTYEHTY, €CIH OH UMEET 3HAHUS
TOJIBKO OCHOBHOTO Marepuana, HO HE YCBOWJI €ro JeTalieid, J0MmyCKaer
HETOYHOCTH, HEIOCTAaTOYHO MpaBUiIbHble  (OPMYIHUPOBKH, HapYLIECHUS
JIOTUYECKOW TMOCIEAOBATEIbHOCTA B H3JIOKEHUU MPOTPAMMHOIO MaTepHala,
UCIBITHIBACT 3aTPyAHEHHUS MIPU BBITIOJHEHUH MPAKTUYECKUX PaboT.

Y4eOHbIE TOCTHXKEHHS B CEMECTPOBBIM MEPHOA U Pe3yibTaThl pPyOeKHOTO
KOHTPOJISI JIEMOHCTPUPYIOT JOCTATOUYHYIO (yAOBJIETBOPUTENbHYIO) CTENEHb
OBJIQJICHUS] IPOTPAMMHBIM MAaTEPUATIOM.

OneHka «XOpOIIo» BBICTABISAETCA CTYJIEHTY, €CIM OH TBEPAO 3HAET Marepual,
rPaMOTHO M IO CYLIECTBY M3JaraeT €ro, He JONycKas CyIIECTBEHHBIX
HETOYHOCTEH B OTBETE HA BOIPOC, IMPABUJIBHO IPUMEHSET TEOPETHYECKUE
MOJIOKEHUST TpPHU PEIICHUH MPaKTUYECKUX BOMPOCOB M 3ajay, BIIAJEET
HEO0OXOJUMBIMU HAaBbIKAMU U MIPUEMaMU UX BbITIOJHEHHUS.

VY4eOHble JOCTHKEHHS B CEMECTPOBBIM IMEPUOA M PE3yIbTaThl pPyOEKHOTO
KOHTPOJIA JEMOHCTPUPYIOT XOPOILIYI0 CTENEHb OBJIAJEHUS MPOrPaMMHBIM
MaTEPUATIOM.

O0o03HaueHus
IMudp. | Onenka
2 Heyn.
3 VYnosi.
4 Xop
5 Ot

O1eHKa «OTJIMYHOY» BBICTABIISIETCS CTYACHTY, €CJIU OH ITTyOOKO U MPOYHO YCBOMII

18




MpPOrpaMMHBIM  MaTepuall, HCUEpIbIBAIOIIE, MOCIEAOBATEIbHO, YETKO U
JIOTUYECKH CTPOMHO M3JIaraeT ero Ha 3K3aMEHE, YMEET TECHO yBSA3bIBaTh TEOPHUIO
C MPaKTUKOM, CBOOOIHO CIIpaBIsieTCs € 3a/1a4aMy, BOIIPOCAMHU U APYTUMU BUJIaMU
MPUMEHEHHUS 3HAHWM, TPUYEM HE 3aTPYIHSETCS ¢ OTBETOM IPHU BUJIOM3MEHEHUU
3aJJaHul, HCIIOJIb3YyeT B OTBETE MaTrepual MOHOTpadUYecKoil JIUTEepaTyphl,
NPaBUIHHO 0OOCHOBBIBAET MPUHATOE PEIICHUE.

VY4eOHble AOCTHKEHHS B CEMECTPOBBIA TEPUOA U Pe3yNbTaThl PYyOEKHOTO
KOHTPOJIL JIEMOHCTPUPYIOT BBICOKYIO CTENEHb OBJAJEHUSI MPOTPaMMHBIM
MaTepUaJIOM.

4.4. MeToau4ecKkue MaTepHaJIbl
[ITxaypl OLIEHUBAHUS PE3YJIBTATOB TEKYLLETO KOHTPOJIIA

[ITxasa oueHMBaHus pe3yabTaTOB YCTHBIX OTBETOB HA CEMUHAPCKUX 3aHATHUAX

O0o3HaueHNUA .
®dopmynupoBKa TPeOOBAHUHN K CTETICHH OCBOCHHUS TUCITUTLTAHBI
udp. | Onenka
2 Heyn. | CTyneHT moka3biBaeT HEIOCTAaTOYHBIE 3HAHHUA MPOTPAMMHOIO MaTepuana, He

CIOCOOEH apryMEHTHUPOBAHO U IOCJIEIOBATENBHO €ro M3J1ararb, JOIyCKaeTcs
rpyOble OIMOKY B OTBETAX, HEMPABUIBHO OTBEYAET HA OCTABJIEHHBIN BOMPOC UIIH
3aTPYJIHSETCS C OTBETOM

3 VnoBn. | CTyAeHT NOKa3bIBAaeT JIOCTATOYHbIC, HO HE IIIyOOKME 3HAHMS IMPOrPaMMHOIO
MaTepuasia; Npu OTBETE HE JOMYCKaeT TPyOBIX OMMOOK WM MPOTHBOPEUYHH,
OHaKO B (OPMYJIMPOBAHUU OTBETa OTCYTCTBYET JOJDKHAs CBS3b MEXIY
aHaJIU30M, apFYMeHTaHHGﬁ 1 BBIBOJAaMHU. I[J'ISI MOJIYy4YCHHA IMPAaBUJIBHOI'O OTBECTA
TpeOYIOTCsl YTOUHSIOIINE BOIIPOCHI

4 Xop. | CrynmeHT mokasbIBaeT IIyOOKHE 3HAHMS MaTepualia, TPAMOTHO €ro H3JIaraer,
JIOCTAaTOYHO IOJHO OTBEYAeT Ha IOCTAaBJIEHHBIH BONPOC U JONOJHHUTEIbHbIC
BONPOCHI, YMeN0 (GOopMyJIUPYET BBIBOJBL. B TO ke BpeMsi pu OTBETE JOMYCKAET
HECYUIECTBEHHbIE MOTPEIIHOCTH

5 Otn. | CTyaeHT MoKa3bIBaeT MOJIHbIE M TIyOOKHE 3HAHUS MPOrpaMMHOI0 MaTepuana,
JOTMYHO W apryMEHTHpPOBAHO OTBEYAET HA IOCTABJIECHHBIH BOMNPOC, a TaKXkKe
AOMOJIHUTCIIBHBIC BOIIPOCHI, ITOKAa3bIBACT BBICOKHH YPOBCHb TCOPCTUIYCCKUX
3HaHUil.

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

O0o3HaueHUs .
®dopmynupoBKa TPeOOBAHUHN K CTCTICHH OCBOCHHUS TUCITUTLTAHBI
udp. | Onenka
2 Heyn. | CTyneHT HepaBWIIBHO pelIacT MPaKTUUYECKYIO 3aaqy, HE JIeJaeT BHIBOJIOB TI0 €€

pe3ynbrataM, HE MOXKET OOBSCHUTh TEXHOJIOTHIO €€ pEeLIeHUs, MOKa3bIBaeT
MOJIHOE HE3HAHHE TEOPETHUUECKUX ACIIEKTOB, HA JOMOJIHUTENbHbIC, YTOUHSIONINE
BOIPOCHI HE OTBEYAET.

3 Yaon. | CTygeHT [JOMyCKaeT HECKOJBKO HE3HAUYUTEIbHBIX OIMMOOK B  pEIICHUH
MPaKTUYECKOW 3a/ayu, JeJaeT HEMOJHbIE BBIBOJABI IO €€ pe3yjbTaTaMm JIMOo
HEJIOCTAaTOYHO apIYMEHTHPYET CBOE PEIICHHE; OTBEUAET Ha BOIPOC O TEXHOJIOTUHU
€e peuleHus, HO TpH OTBETE JOMYCKaeT HETOYHOCTH, 4YTO Tpedyer
JIOTIOJTHUTEIBHBIX BOITPOCOB.

4 Xop. | CTyAaeHT JIOTUYHO M TMPaBWIbHO pelIaeT MNPaKTUYECKYI0 3ajady, Jelaer
TPAMOTHBIE BBIBOJIbI MO €€ pe3yJibTaTaM, OTBEYAET Ha BOMPOC O TEXHOJOTHUU €€
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peleHysl, TOCTaTOYHO apryMEHTHPYET CBOE pEIlIeHHEe, HO IPU OTBETE JOIyCKaeT
MOTPEIIHOCTH.

5 Otn. | CTygeHT JOrMYHO W NPaBUIbHO pELIaeT MpPAaKTUYECKyIo 3ajady, JAejiaer
IPaMOTHBIE BBIBOJIBI IO €€ pe3yJIbTaTaM, IOJIHO OTBEYAET HA BOIIPOC O TEXHOJIOTUU
ee peleHus], ToApPOOHO apryMEHTHPYET CBO€ MHEHHE CO CChUIKAMHM Ha HOPMY
3aKOHA, IOKAa3bIBAET XOpOILlee 3HAHUE TEOPETUUECKUX aCIIEKTOB.

[ITxaya oueHMBaHUs PEe3yIbTaTOB TECTA HA MPAKTUYECKUX 3aHATHUAX

O0o3HaYCHUS .
®dopmynupoBKa TPeOOBAHUHN K CTETICHH OCBOCHHUS TUCITUTLTAHBI
udp. | Onenxka
2 Heyn. | Menee 50% npaBuIIbHBIX OTBETOB
3 Ynosa. | bonee 50%, Ho He 6onee 65% MpaBUITBHBIX OTBETOB
4 Xop. | bonee 65%, Ho He Gonee 80% MpaBHIIBLHBIX OTBETOB
5 Otn. | bonee 80% npaBuiIbHBIX OTBETOB

5. METOJMYECKUE YKA3ZAHUS JJIS1 OBYUAIOLIIUXCS MO
OCBOEHUIO JIUCLUATIIMHBI

OcBoenne auctuiinHabl b1.b.03«DkoHOMeTprKka (MPOABUHYTHIA YPOBEHB)»
IpeanoiaraeT Kak ayIuTOPHYI0, TaK U CAMOCTOSITEIbHYIO pa0OTy CTYAEHTOB.

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

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

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

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

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

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

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

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

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

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

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

IIpu MoAroToBKE K MPAaKTUYECKOMY 3aHATHIO 00y4aroIIeMyCsl HEOOX0AUMO:

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

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

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

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

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

5.3. MeToanyeckue yKa3aHUsl MO0 OPraHU3aIMU CAMOCTOATEILHOUM PadoThI
o0y4yarommxcsi

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

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

— BBIIIOJIHEHUE IIPAKTUKO-OPUEHTUPOBAHHBIX 3aJaHUM;

— IOATOTOBKA K ITPOMEXKYTOYHON aTTECTALUH.

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

B xone camocrositensHON pabOThI CTYJEHT MOXKET:

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

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

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

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

MopenupoBaHue caMOCTOATEIbHONU PabOThl 00yUarOITUXCSI:

1. IToBTOpEHME TPONAEHHOTO TEOPETUYECKOIO MATEPHAIIA.

2. YCTaHOBJICHHE ITIaBHBIX BOIIPOCOB TEMBI.

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

4. YnpaxHeHus, BBIIIOJHEHNUE PAKTUKO-OPUEHTUPOBAHHBIX 3aIaHUM.

5. AHanu3 BBINIOJIHSAEMON JIEATEIIBHOCTH U €€ CAMOOIIEHKA.

6. [IpuoOpeTeHre yMEHHI 1 HAaBBIKOB.

7. CocTaBi€HHE BOMPOCOB 10 COAECPIKAHUIO JIEKIUU.

5.4. MeTonnyeckue yKa3aHus M0 MOATOTOBKE 00y4AOIIUXCS K IK3aMeHY

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

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

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

® CaMOCTOsITeNIbHas padoTa B TEUEHHUE CEMECTPa;

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

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

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

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

6.1. OcHoBHas JuTEpaTypa

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

2. Komun K. Mukposkonomerpuka. Kaura 2 [DneKTpOHHBIA pecypc| : METOIBI U
ux npumenenus / . Kamepon Komun, [IpaBun Tpusenu K. ; nep. C. ABansiu [u ap.]. —
DJIEKTPOH. TeKCTOBbIE TaHHbIe. — M. : [leno, 2015. — 664 ¢. — 978-5-7749-0956-8. —
Pexxum nocryna: http://www.iprbookshop.ru/77352.html

3. I'pun, V.I'. Oxonomerpuueckuit ananus. Ku. 1/ V. I'pun ; nep. ¢ anru. ; nox
Hayu. pen. C.C. CunensnukoBa, M.IO. TypynueBoil. — Mocksa : U3aaTensckuil oM
«Jlemo» PAHXul'C, 2016. — 760 c. - (Axkagemudeckuii yueOHHK). - ISBN 978-5-7749-
1157-8. - Pexxum nmoctyna: https://new.znanium.com/catalog/product/1043304

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

6.2. lonosiHUTEILHAS JIUTEPATYpPa

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

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

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

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

6.3. YueOHO-MeTOAMYECKOE 0O0eceYeHHe CAaMOCTOSITe/IbHOI padoThl

He nmpexycmoTtpeHo.

6.4. HopmaTuBHBIEC IPaBOBbIEC JOKYMEHTbI

He npenycmoTtpeHo.

HNuTepHeT-pecypcebl

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

2. minfin.ru — MunuctepcTBo puranco Poccun

3. www.gks.ru — ['ockomcTat Poccun

4. www.rbc.ru — MadopmanmonHoe areHTcTBO «POCcOM3HEeCKOHCANTHHTY
(Poccus)

5. www.worldbank.org — Bcemupuslit 6ank

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

7. https://www.hse.ru/info — 'ocygapcTBeHHbIN yHUBEpCUTET — Briciias mkona
skoHomuKkHu (Poccust)

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

9. http://www.libertarium.ru/library - bubnmnoreka MmarepuanoB 1o
HYKOHOMHYECKON TeMaTHKe

10. www.ecfor.ru PAH MHCTUTYT HapOTHOX O35 HCTBEHHOT'O TPOTHO3UPOBAHUS.

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

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

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

14. http://economist.mrsu.ru/info/kaf statistic/poleznie_ssilki.html - ITone3nsie
CCBUIKHM Ha CAlThI, HA KOTOPBIX MPUKIATHON YKOHOMHUCT MOKET HAWTH JaHHbBIC JUIsI
HUCCIIEIOBaHUM.

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

6.6. Inble MCTOYHUKHU

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

2. Kozhan R. Financial Econometrics with Eviews.

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

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

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

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

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

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

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

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

O6opynoBaHue:

Paboune MecTa CTyICHTOB: MAPTHI, CTYJIbS;

PaGouee mecTo mpemnogaBatess: CTOM, CTYJ;

Jlocka a1 pucoBaHusi MapKepaMu;

MyJIbTUMETUUHBIA TTPOEKTOP.

VYyebHas aymuTopus sl IPOBEICHUS MPAKTUYECKUX 3aHITHIM.

O6opynoBaHue:

Pabouue mecta CTyIEHTOB: CTOJIbI, CTYJIbS;

Pabouee mecTo npenoaBareis: CTOMI, CTYJ;

Jlocka st pucoBaHus MapKepamu,

Jlocka MHTEepaKTUBHAS;

MynbTUMEIUITHBIN TPOEKTOP;

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

[TporpammHoe obecnieueHue:

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

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

GoogleChrome 76.0.3809.100 (cBoGoaHast TUIIEH3US);

Koncynbrant (kontpakt ¢ npogaBuom 3A0 «Koncynerantllmoc» ot 18.06.2009
Ne 6/n).

bubnuoreka (A00HEMEHT, YUTAIBHBIN M KOMITBIOTEPHBIHN 3aJIbI)

VYyebHast ayuTopus ISl CAaMOCTOSATEIbHOM paboThI CTYIEHTA.

O6opynoBaHue:

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

[Tporpammuoe obecnieyeHue:

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

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

GoogleChrome 76.0.3809.100 (cBoOGoaHast TUIIEH3US );

DeductorAcademic 5.3.0.88 (cBoOOaHAS TUIICH3HSA);

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

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

VmwareHorizonClient 4.3.0.4209 (cBoOO1HAs TUIICH3USA);

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

Oracle VM VirtualBox 6.0.10 (cBoOomHas TuTieH3HS);

ArgoUML 0.34 (cBoOoaHast TUIIEH3US);

ARIS Express 2.4d (cBoOoaHas uiieH3uU);

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

PostgreSQL Database 10.9-2 (cBoOogHasIUIICH3US ),

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

Weka 3.8.3 (cBoOO1HASI TUIICH3US);

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

Ne 6/n).

baswl nanHbIX, HHOOPMAITMOHHO-CITPABOYHBIE U TTIOUCKOBBIE CHUCTEMBbI

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

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

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

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

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

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

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

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

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

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

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

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

13. CnpaBouHo-11paBoBas cucreMa «KoHCyJIbTaHT».

14. Dy1eKTpOHHBIN EPUOINYECKUI CITPABOYHUK «I apaHT».
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