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

1.1.qucuuminHa

PE3YJbBTATAMMU OCBOEHMUS ITPOTI'PAMMBI

b1.0.03  «DkxoHoMeTrpuka (MPOABUHYTHIA  YPOBEHB)»

o0ecreynBaeT OBJIAJICHUE CIICTIYIOMMMHU KOMIIETCHIIMSMU C YU4E€TOM dTara:

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

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

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

1.2.B pe3ynpTaTe OCBOCHUS JIUCIUILINHBI

c(hOpMHUPOBAHBI:

Y CTYACHTOB OOJIDKHBI OBITH

Koz srama
OCBOEHHUI
KOMIICTCHIINU

PesynbraTsl 00y4yeHus

OIIK OC-3
OIIK OC-5

HA ypOGHe 3HAHUIL:

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

- IEPCIIEKTUBHBIE METOBI IKOHOMETPHUECKOTO aHAIN3a;

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

HA ypOGHE YMEHUIL:

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

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

HA YpOo8He HABBIKOS:

- BIAJCTh COBPEMEHHBIMH CII0CO0aMu cOOpa TaHHBIX;

- IPOBOJIUTH CAMOCTOSITEIILHYIO UCCIIEIOBATENBCKYIO PaboTy.

2. OPbEM U MECTO JUCHUIIJIMHBI B CTPYKTYPE OII BO

O0beM TUCHUIINHBI

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

KonuyecTBO akajgeMHYECKUX 4YacoB, BBIIECJIECHHBIX HAa KOHTAaKTHYIO padoTy cC
npenojaBaresieM s o4HOUW ¢Gopmbl 00ydeHHUs, cocTaBisieT 64 ak.4.. JEKIIMOHHBIC
3aHiATHS —16 ak.4., mpakTtuyeckue 3aHsATHUS — 48 ak. 4. CamocTostenbHas padbora
cocraBisieT 116 ak. 4. [ oyHO-3204HOM M 3a04HOM QopM 00yueHus coctaBisier 64
aK.4.. JIeKUMOHHBIE 3aHATHS —6 aK.4., MpaKkTHUecKue 3aHsaTus — 18 ak. u.
CamocrosrenbHas pabota coctapisieT 156 ak. u.

dopMa MPOMEKYTOYHOM AaTTeCTAllMM B COOTBETCTBHHM C YYEOHBIM IUIAHOM —
IK3aMEH.

Mecto nucuuniannbl B cTpykrype OII BO

JMucuuminaa b1.0.03 «DkxoHoMeTpuKa (OpOJBHUHYTHIA YPOBEHB)» OTHOCHUTCS K
OJIOKY TMCUUIUIMH 0a30BOH YacTH yueOHOT0 TIaHa HaIlpaBJIeHUs TIOATOTOBKH MarucTpoB
38.04.01 «OxoHOMHUKa» C HANpPAaBIEHHOCTHIO IMOATOTOBKH «JKOHOMHUKA WU TPaBO» U
uszydaetrcs B 1 cemectpe Ha l1Kypce — o4Has U O4YHO-3a04Hast (OPMBI OOY4YCHHS, BO 2
cemecTpe Ha | Kypce — 3aouHast popma 0OydeHUS.

JucuuiuiiHa — peanu3yeTrcsl [Ocie HM3yYeHHs JUCUUIUIMH  OakaiaBpuara:
MaTEMaTUYECKOro aHajau3a, anredpbl, TEOPUU BEPOSTHOCTHU W MaTEMaTUYECKON
CTaTUCTUKU, MUKPO- U MAKPOIKOHOMUKH.

JIoCTI>KeHHE TUIAaHUPYEMBIX PE3yJabTaroB OOy4YeHHUsS CIY>KUT OCHOBOM IS
JTUCHUIUINH, CBSI3aHHBIX C OMIIUPUYECKUM AaHAIU30M PEATbHBIX 3KOHOMHUYECKHX
SBJICHUM, B Kypcax MaKpo- M MHUKPOIKOHOMHUKH (TPOABUHYTHIA YpPOBEHB), MpHU
BBINIOJIHEHNHU UCCIIEA0BAHUM B XOJ€ MOATOTOBKH MaruCTEPCKOM AUCCEPTALINH.



3. COAEP/)KAHUE U CTPYKTYPA JTUCIHIUIIJIMHBI

Ounasn popma oo6yuenusn

O0beM IMCHHMIIMHBI, aK. YaC. ®opma
KonrTakThnas padora TeKYyIIero
No 11/ HanMeHoBaHue TeM o0yyaromuxcs ¢ KOHTPOJIsI
(pa3aesioB), Bcero npenogaBaresiemM Cp ycneBaeMocCTH,
1Mo BUAAM Y4eOHbIX 3aHATHI MPOMEKYTOUHOI
J JIp 3 KCP arrecTanmu®
Tema 1 | Onenka CIiI'CTeM 2 ) 6 14 1103, Uit
ypaBHEHUU
Tema 2 | Monenu MaHEIbHBIX 2 ) 6 14 1703, Uit
JTAHHBIX
Tema 3 | HenuneitHbie 29 ) 6 14 1103, 1l
MOJIeJIH U 0TOOp
Tema 4 | AganTuBHBIE
METO/bI aHATIN3A
BPEMEHHBIX PSJIOB. 2 ) 6 14 1703, Uit
[Iporno3upoBanne
o mozaensM ARMA,
ARIMA
Tema 5 | [IpyunHHOCTB U
OsouHas 22 2 6 14 1103, Ull
HK30T€HHOCTh
Tema 6 | Metonosiorus
BEKTOPHBIX 24 ) 6 16 73, 1
aBTOperpeccuit
(VAR)
Tema 7 | BaliecoBckmit
noaxoxn. Beenenue B 2 2 6 14 1103, Ul
¢bunbTp Kanmana
baitecoBckue VAR
Tema 8 | Henuuelinbie
MOJICJI BPEMEHHBIX
panoB. Monenu
BPEMEHHBIX PSJIOB C 24 2 6 16 1103, Ull
YCIIOBHOU
reTepOCKEeTaCTUUHOC
TBIO
[IpomexyTouHas aTTecTanus 36 OK3aMeH
Beero: | 180 | 16 | | 48 | 36 | 116




Ouno-3a0unan u 3a0uHan hopmul 00yueHus

O0beM IMCHHMIIMHBI, aK. YaC. ®opma
KounrakrHas padora TeKYLIero
Ne i/ HaunmeHnoBaHue TeM odyvammuxcs ¢ KOHTPOJIS
(pa3nesioB), Bcero npenogaBaresiemM Cp ycneBaeMocCTH,
1m0 BUJIaM yqeﬁﬂmx 3aHATHH np()Me)RyToq}[oi/i
JI JIP 3 KCP aTrecTaluu®
Tema 1 | Onenka CIiI'CTeM 2 1 ) 19 1103, Uit
ypaBHEHUU
Tema 2 | Mopenu maHeIbHBIX 2 | ) 19 1103, Uit
JTaHHBIX
Tema 3 | Hennueiinoie 2 1 ) 19 1103, 1l
MOJIEJIM U OTOOP
Tema4 | ApganTuBHBIE
METOJIBI aHAJTH3a
BPEMEHHBIX PSJIOB. 2 1 2 19 1703, Uit
[Iporno3upoBanue
o mozaensM ARMA,
ARIMA
Tema 5 | IIpyyrHHOCTB U
OouHast 22 1 2 19 1103, UIT
9K30Ir¢HHOCTD
Tema 6 | Meromosiorus
BEKTOPHBIX } 2 1 2 19 3, 1t
aBTOpErpeccuid
(VAR)
Tema 7 | BaliecoBCcKHil
noaxond. Beegenue B 24 3 1 1103, Ul
¢unsTp Kanmana
batiecoBckne VAR
Tema 8 | Hennueiinolie
MOJICJI BPEMEHHBIX
panoB. Monenu
BPEMEHHBIX PSJIOB C 24 3 21 1103, Uil
YCIIOBHOU
reTepPOCKEeTaCTUIHOC
TBIO
[IpoMexyTouHas aTTecTalus 36 OKk3ameH
Beero: | 180 | 6 | | 18 | 36 | 156

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

Conepmanne AUCHUIIIMHbBI

Tema 1. Ouenka cucrem ypaBHeHUi

MHK nns cucrem ypaBHEeHUH. DK30T€HHOCTb OOBSICHSIOUIUX TEPEMEHHbIX.
Crporas sx30reHHOCTb. [Iprmepbl cucteM: BHelIHE He cBs3aHHble ypaBHeHus: (SUR).
O1neHKa BHEIIIHE HE CBA3AHHBIX YPABHEHUI C OTPAaHUYECHUSIMU HA MAPAMETPBI.

OueHka CUCTEM YpPaBHEHUW C MOMOUIbI0 MHCTPYMEHTAJIbHBIX MEPEMEHHBIX. 2-
crynenudatbiii 1 3-ctynenuatsii MHK st cucrem ypaBHenuii. OOOOIIEHHBIN METO/T
MOMEHTOB. BpIOOp MeTO/1a OLIEHKH CHUCTEM.




CucrteMbl OTHOBPEMEHHBIX YPaBHEHUN. JKOHOMHUYECKHE 3aa4H, IPUBOIAIINE K
CHUCTEeMaM OJHOBpEMEHHBIX ypaBHeHud. Waentuduxamms. OddexTuBHas oleHKa
napaMeTpoB COKpailleHHOU popMbl. HemMHEMHOCTh MO SHIOT€HHBIM IEPEMEHHBIM.

Tema 2. Moaeu naHeJbHBIX JAaHHBIX

[IpoOnema mnpoONyIIEHHBIX ME€pEeMEHHbIX. @OUKCUPOBAaHHbIE U  CiIy4yalHbIE
abdextr. Ilpennonoxkenus o6 ommOKax: cTporas M IONEPUOJHAS HK30T€HHOCTh
00BsACHSIONIMX MepeMeHHbIX. OUEHKH ypaBHEHHsS B pa3HoOCTsIX. OLIEHKU MaHeneld co
ciyyailHeiMM U ¢ (ukcupoBaHHbiMH 3 dextamu. Tect Xaycmana. Kiacrepuzanus
HaAOJIIOIEHUIA.

Tema 3. HestuHeiiHOCTH U 0TOOP

JluckpeTHbIe 3aBUCHUMBIE TIepeMeHHbIe. JInHeHast MoJienb BepoATHOCTH. [IpoouT-
U gorut-mozenu. OleHKa METoIOM MaKCUMAaJIbHOTO MpaBaono1o0us. MHOXKeCTBEeHHAs
JIOTUCTUYECKAs MOJENb. Y IOPSA0YEHHBIE IOTUCTUYECKHE U POOUT-MOEIIH.

[len3ypupoBaHHbBIE perpeccMH H HeclydaiiHble BBIOOpKH. ToOUT-MoOnemnu.
CenexTuBHas BRIOOpKA, TECTUPOBAHUE U KOPPEKIIHSL.

[Ipobiema pauzaifHa 5SKCIEPUMEHTOB W CaMOOTOOp. MeToabpl OLICHKH C
UCIIOJIb30BAaHUEM Propensityscore 1 MHCTPYMEHTAJIbHBIX IEPEMEHHBIX.

Tema 4. AnanTuBHbBIE METO/bI AHAJIM32 BPEMEHHbIX PS/I0B

CrnaxuBaHnue BpeMeHHOTo psiaa. [IporHozupoBanue OyaymMX 3HAYECHUN
BpeMeHHoro psga. Ckonp3simue cpennue. PunbTp Xoapuka — [Ipeckorra. IIpoctoe
HKCIOHEHIMAJIBHOE CIUIAKMBAHUE. [[BOWHOE SKCIOHEHUUAIBHOE CIIa)KUBAHHUE, METON
bpayna. Meron Xosbra. Meton Xosnbra — Bunrepca. @unptp bakcrepa — Kunra.
[Iporno3upoBanue o mozaeiasiMm ARMA, ARIMA.

Tema 5. [Ippy4UHHOCTH U 0JI0YHAS IK30T€HHOCTh

[TonsiTus mpuanHHOCTH 10 ['peiiHKepy 1 6JI0YHON IK30T€HHOCTH OJHOM TPYIITIBI
IIEPEMEHHBIX OTHOCUTENBHO APYIOU IPYNIIBbI IEPEMEHHBIX.

Tema 6. MetomoJsiorusi BeKTOpHbIX aBToperpeccuii (VAR)

Merononoruss VAR. ®OyHKIMM UMIYJIBCHOTO OTKIMKA M JEKOMIIO3UIIUU
qucnepcuil ommOok mporHo3oB. IIpumepsl ucnosb3oBaHusi Meroaoiorun VAR mns
KOHKPETHBIX CTATUCTUYECKUX JTAHHBIX.

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

Cytp OaifecoBckoro mnonaxona. Ilepexol OT ampuOpHOro pacrhpeiesieHus K
anoctepuopHoMy. ComnpspKeHHbIE pacnpeaesncHus. ballecoBCKHE TOUYEUYHBIE OLEHKH U
JIOBEPUTEIBLHBIC UHTEPBAJIBI.

Metoael  momydeHuss  BBIOOPOK W3 allOCTEPUOPHOTO  paclpeiesieHusl.
CommmupoBanue no ['m66cy. Anropurm Metpononuca. Anroputm Metpononuca —
["actunrca.

bariecoBckuil moaxox B MOAENSAX mpocTpaHcTBa coctosiHuil. Omibtp Kanmana.
KoHcrpyknust anroputma. ®@unbsTpanuss U criaaxuBaHue. CTpyKTypHbIE MOJETU
BPEMEHHBIX PSJIOB.

baitecoBckue VAR. Anpuopnoe pacnpenenenue Munnecorsl/Jlutrepmana.



Tema 8. HetuHeiiHbIe MO/1e/IM BpeMEHHBIX PSAIOB

Mopnenu BpEMEHHBIX pAIOB C YCIOBHOM TI€TEPOCKENACTHYHOCTBIO. Moneinb
ARCH, ee nenocrarku. Moaenn AR/ARCH. O6o6mennas ARCH moxens (GARCH).
Monenu AR/GARCH. Mogens IGARCH. Mognenu ¢ sddexrom psruara: EGARCH,
TARCH.

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

4. MATEPUAJIBI TEKYHIEI'O KOHTPOJIA YCIIEBAEMOCTH
OBYYAIOIIUXCA U ®OH/JI OHEHOYHBIX CPEACTB
HNPOMEXKYTOUYHOU ATTECTAIIUAU

4.1. ®opMbI M MeTOABI TEKYIIET0 KOHTPOJISA yCII€eBA€MOCTH M MIPOMEKYTOYHOM
aTrecTanuu

4.1.1. B xone peanuzanuu aucuumuinabl 51.0.03 «OkoHoMeTpuka (IpOABUHYTHIM
YPOBEHb)» HCIOJIB3YIOTCS CIHEAYIOIIHUE METOJbl TEKYIIEro KOHTPOJS YCIEBAEMOCTU

0o0yyarommxcsi:
Tema (pa3men) MeToabl TEKy1ero KOHTPOJIs
YCIIeBAEMOCTH

O1LieHKa CUCTEM ypaBHEHUM IIpakTUKO-OPUEHTUPOBAHHBIC 3a1AHMUS.
Tema 1. WccnenoBaTenbeKuii MPOeKT.

Tema 2. [Mogenu maHeNbHBIX JaHHBIX. [IpakTUKO-OpUEHTHPOBAHHBIE 33 IaAHUSL.
HccnenoBaTenbCKU MPOEKT.

Tema 3. |Henunelinsle Moaenu u 0T00Op IIpakTHUKO-OPUEHTUPOBAHHBIC 3a1AHMUS.
HccnenoBaTenbCKU MPOEKT.

Tema 4. |AnanTUBHBIE METOJIBI AaHATIN3a BPEMEHHBIX [IpakTHKO-OpUEHTHPOBAHHBIE 33/ TAHUSI.
SITOB HccnenoBaTenbCKU MPOEKT.

Tema 5. |[IppuunHHOCTH M OJ0YHAs 3K30T€HHOCTbD. [IpakTHKO-OpUEHTUPOBAHHBIE 3a/1AHMUS.
HccnenoBaTenbCKUi MIPOEKT.

Tema 6. [MeTon010rHsI BEKTOPHBIX aBTOPErpecCcuil IIpakTHKO-OPUEHTUPOBAHHBIC 3a1AHMUS.
(VAR). VccnenoBaTenbCKHiA MPOEKT.

Tema 7. |baiiecoBckuii moaxon. Beeaenue B GuiabTp [IpakTHKO-OpUEHTHPOBAHHBIE 33/ TAHUSI.
Kanmana. baitecoBckue VAR. HccnenoBaTenbCKU MPOEKT.

Tema 8. |[HenuHeliHble MOJIETTM BPEMEHHBIX PSIOB [IpakTUKO-OpUEHTHPOBAHHBIE 3a/IaHUSI.
HccenenoBaTesbCKU IIPOEKT.

4.1.2. DKk3aMeH NPOBOJUTCS METOJOM YCTHOTO ONPOCA CTYAECHTA.

4.2. MarepuaJjibl TeKylIero KOHTPOJISA YCIIeBAeMOCTH 00y4ar0LMXCH.

Tunosslie oeHoYHBbIE MaTepuaJbl 10 TeMe 1. OueHka cucreM ypaBHeHH
BapuaHT NpaKTHKO-OPUEHTHUPOBAHHOIO 32/IaHHUA.
IIpoanann3upoBaTh MOJEIb:

{P, =aS, +bX, + &,
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P, - 00BeM IPOU3BOICTBA HEKOTOPOTO TOBAPA;
S; - 00beM IPOJIaXK ITOTO TOBAPA;
X, - HEKoTopas TEepeMEHHas, Ba)KHas IJIsi MPUHATUSA penieHud 00 oObeMax

IIPOU3BOJICTBA, SK30T€HHAs 10 OTHOLIEHHUIO K paccMmarpuBaeMoi COY.

OnpenenuTh, Kak  XapakTepu3zyercsd  KaXIo€ U3  JABYX  YpPaBHEHUN:
HEUJCHTUPUIUPYEMO, TOUHO UACHTUPUIIUPYEMO, CBEPXUICHTUDUIIUPYEMO.

OueHutb KO3OPUIMEHTHI CTPYKTYPHOH (OPMBI U IPOBEPUTH TUNOTE3Y H) :b=0.

BeisicHUTb, Kak BAUSET pelIeHUEe, MPUHITOC HA OCHOBAHMM ITOW MPOBEPKU Ha
UJIECHTUPUIIUPYEMOCTh MOJIENIM M KaK XapaKTEePU3YeTCsl KaXJA0€ U3 JABYX ypaBHEHHM
HOBOM CHCTEMBI.

[Ipenmonoxurs, 4TOo mEepeMeHHas X, CBfi3aHAa C IEPEMEHHBIMU F H S,
TOXAECTBOM X, — X,_; =F —S§,, Tak 4YTO IEPEMEHHYI0O X; MOXXHO pacCcMaTrpuBaTh Kak
WHBEHTapHBIEC 3amachkl ToBapa, a X; —X,_| - KaK U3MEHEHHE 3aMacoB MO CPAaBHEHUIO C
IpeAbIIYIIUM [IEPUOIOM.

Kax Bnuser sta mHdopmaiusi Ha BBIBOJBI OTHOCUTEIIBHO UIECHTUDUIIMPYEMOCTH
MOJIEJIN U POLIeAYphl OLICHUBaHUS [2].

TemaTuka ncciaer0BaTeJbCKUX NPOEKTOB:

1. TpexcryneH4uaTblii METOJ HAUMEHBIIINX KBAIPATOB.

2. HenuneliHble CUCTEMBI YPaBHEHU.

3. CucreMbl ypaBHEHHM CIPOCA: BBIPOKIECHHBIE CUCTEMBI.

Tunosblie olleHOYHbIE MaTePHAJIbI 110 TeMe 2. Mo/iesiu NaHeJbHBIX JaHHbIX.

BapuaHT NpakTHKO-OPUEHTHPOBAHHOIO 32/IaHUS.

Ha caiite http://pages.stern.nyu.edu/~wgreene/Econometrics/PanelDataSets.htm B
daiine SpanishDairyFarmProduction coaepxarcst naHHbIe O MPOU3BOACTBE MOJIOKA Ha
247 dbepmax Ucnanuu 3a nepuo ¢ 1993 o 1998 r. [2].

[IepemeHnnbie:

FARM — unentuduxarop hepmsr;

YEAR — 101 93,94, ...,98.

OOBsicHsIOIIKE TIEPEMEHHBIE:

COWS — xommuectBo kKopoB, x1 — otkimonenust In(COWS) ot ero cpemnero mo
BCeM (epmam;

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

FEED — xopwm, x11, x22, x33, x44, x12, x13, x14, x23, x24, x34 — kBaapatsl u
MPOU3BENICHUS NMEpeMeHHbIX X 1, X2, X3, x4;

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

OObsicHsIeMbIe IEPEMEHHBbIE:

MILK — o6beM npou3BoACTBa MOJIOKa Ha pepme;
YIT=In(MILK).
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Hcnonb3yss 3TH JTaHHBIE, OLUEHUTH PAa3JUYHbIE MOJEIHU C LEIbI0 BBIICHEHHUS
BJIMSIHUS YKa3aHHBIX (PAaKTOPOB Ha 00bEM IMPOU3BOACTBA MOJIOKA Ha depMme.

TemaTuka uccjie0BaTeJIbCKUX MPOEKTOB:

1. 'eTrepockenacTUYHOCTH B MOJIETU CO CIy4aHbIMU 3 deKkTamu.

2. ABTOKOppEISIMS B MOJIEIISAX NaHEIbHBIX JaHHBIX.

3. CocrosarenbHas U 3pQPEKTUBHAS OLEHKAa TUHAMHUYECKUX MOJIEIEeN MaHeIbHbIX
JAHHBIX.

Tunosslie oeHoYHbIe MaTepuaJbl 0 Teme 3. HesmmHelinbie Moae/ M H 0TOOP

BapuaHT NpaKTHKO-OPHMEHTHPOBAHHOI0 32 JaHMS.

Hcnone3ys naker Eviews crenepupoBaTh JaHHBIE O CPEIHEAYLIEBOM MECIYHOM
JI0XO0JI€ CEMbH (X) M KOJIMYECTBE aBTOMOOMIIEH (y), UMEIOIIUXCS y CeMbH [2].

[TomoOpaTh MOAXOIAIIYIO TOPSAIKOBYHD MPOOUT-MOJCHb, OOBSCHSIONIYIO
KOJIMYECTBO aBTOMOOWJIEH B CEMbE BEJIMYMHOM CPEAHEAYLIEBOTO MECSYHOIO J10X0Ja
CEMBH.

[Ipoananu3upoBaTh IPOTHO3HBIE KauecTBa MoioopanHon Moaenu. CpaBHUTD UX C
KaueCTBOM IPOTHO30B 10 TPUBUAIBHOW MOJIENHN, HE YUUTHIBAIOIIEH BIHUSHHUE JTOXOJI0B
CEMBH.

Hcnonb30BaTh Mpolecc NOpoKAEHUs JaHHBIX:

*

yi =x;+¢&;, i=1..,1200,
THE Xi,...,X]200 - HE3ABUCUMBIE, OJMHAKOBO PACIPEEICHHBIE CIyYalHbIE BEIMYHHBI,
MMEIOIIME PAaBHOMEPHOE pacIpeieieHue B UHTepBaie (80;2300) ; &; - HE3ABUCHMEBIE B
COBOKYIHOCTH (HE3aBUCUMBIE OT X;) CIIyYaliHbIE BEJIUYMHBI, MMEIONINE OJMHAKOBOE

HOpMaJIbHOC pacnpeneiieHue gi~N (0;2502l o =250. IIpunsATh
K =4, y =1300, y,=1750.

B o6nekre Equation B kadecTBe Metojia olieHuMBaHUs BbIOpaTh ORDERED-
Ordered Choice, B xauecTBe pacupeaesieHus: omubok Normal .

PaccmoTtpers Tabnuiy, nonyuaemyro kKak View— Prediction Evaluation.

TemaTuka uccjie0BaTEJIbCKUX MPOEKTOB:

1. Mogenu co ciy4aitHbiMu 3 PeKTamu.

2. Mopenu ¢ ¢pukcupoBaHHbIMU YD PEeKTaMu.

3. luHamMu4eckue Mojiesid OMHApHOTO BBIOOpA.

4. IlonynapameTpuyeckas MOJICIb.

5. JIBymepHbIE€ TPOOUT-MOJIETH.

TunoBbie OLleHOYHbIE MATEPHAJIBI 0 TeMe 4. ATaNTUBHbIE METO/IbI AHAJIN3a
BpPEeMEHHBIX Psi/I0B

BapuaHT npakTHKO-OPHMEHTHPOBAHHOIO 3aJaHMSI.

[IpoBectu uccnenoBanue 1is psiga 3HaueHuit uuaekca MMBB (psg IND). Jlannasie
TUTSI ATOTO npumepa coJiep>Karcs Ha caiite
http://www.micex.ru/marketdata/indices/data/archive [2].

JIJIsi MOCTpPOEHUS TPEXIEPUOJAHOIO CKOJB3SIIEro cpeaHero B makere Eviews
MOHO HCIMOJb30BaTh Ienodky Objects—Newobject—Model—sma 3=(ind(-1) +ind
+ind  (+1))/3 wam  BOCMOJIB30BaThCA  BCTPOEHHOM  (QyHKIHMEW  (@movav:
Gener—sma_3=@movav(ind(1),3). 3nauenue (ind(1),3) yka3piBaeT Ha TO UTO
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YCPEIHSAIOTCS TeKyIIee W 2 MpeAbplaymux 3Ha4eHus psaa ind(1), To ecTh TeKyIiee u mo
OJTHOMY COCETHEMY (10 ¥ TMOCJIe) 3HAYSHHUIO caMOoTo psia ind.

JI71s1 MOCTPOEHUS MSATUIIEPUOTHOTO CKOJIB3SIIETO CPETHETO MOKHO MCIOJIb30BATh
HETOYKY Objects—Newobject—Model—sma_5=(ind(-2)+ind(-
1)+ind+ind(+1)+ind(+2))/5 unam BOCHOJIB30BAaThCS BCTPOCHHON (QyHKIHMEH (@movav:
Gener—sma_5=@movav(ind(2),5). 3nauenune (ind(2),5) yka3piBaeT Ha TO YTO
YCPEIHAIOTCS TeKyllee U 4 npeaplaymux 3HaueHus psaa ind(2), To ecTb TeKyIIee U 1mo
JIBa COCEIHEMY (710 | MOCIIe) 3HAYSHHUI0 caMoro psiaa ind.

TemaTuka uccjie10BaTeJIbCKUX NPOEKTOB:

1. ®unetp Xoapuka-IIpeckoTTa.

2. Meton bpayna.

3. Meron XonbTa.

4. Meron Xonera-BunTepca.

5. ®unpetp bakcrepa-Kunra.

Tunosbie ouneHoYHble MaTepuayabl Mo Teme 5. IlpuynHHOCTL M OJI0OYHAas
IK30TNeHHOCTb.

BapuaHT NpaKTHKO-OPHMEHTHPOBAHHOIO 32/IaHU.

Y CTaHOBUTh BO3MOXXHOCTh HAJIUYHUSl MPUUYUHHO-CICACTBEHHOU CBSI3U MEXIY
OpUOBUIBIO MPEANPUATUS U MHBECTULMAMH B OCHOBHOM KamuTal C MOMOIIBIO TecTa
['panxepa. IIpoBepuTh THUMOTE3bl C PA3TUYHBIM KOJUYECTBOM JiaroB. OmnpenenuThb
HaJIM4YMUe €IMHUYHBIX KOpHEH Ui pAIOB JaHHBIX ¢ momoibio Tecta Juku — dymiepa
JUIS1 pa3HOTO KoJimyecTBa jJaroB. CaenaTh BBIBOJBI O CTAlMOHAPHOCTH psiioB. [IpoBepbTe
KOUHTETPUPOBAHHOCTD PSIJIOB.

TunoBble ouneHOYHbIe MaTepuaabl Mo Teme 6. MeTom0J/I0TMsI BEKTOPHBIX
asToperpeccuii (VAR).

BapuaHT NpakKTHKO-OPUEHTHPOBAHHOIO 32/IaHHUA.

Paccmotpets crnenyromnyto moaenb VAR(1) mist Tpex psaaoB [2]:

Yt = 0,6Yt_1 + 0952t—1 + &1
Xt = 0,6Yt_1 + 0,2SZI_1 + &4,
Zt = O,25Xt_1 + 0,6Zt_1 +&3;.

BBISICHUTB: BBINOIHEHO JIU JUIs1 3TOM MOJENH YCIOBUE CTAOMIBHOCTH; SIBIISIETCS JIU
nepeMenHasi X G-NpuuruHON JjIsl IepeMeHHOM Y.

[Toctpouts peanu3zanuio ykKa3aHHOM wMojaenu, nonarasg Y =X;=Z;=0 wu

TEHEPUPYS &;,E;,E3; KAK HE3aBUCUMBIE MEXTY COOOW MPOLECCHI TayCCOBCKOrO OEI0ro
myma ¢ D(g, )= D(ey, )= D(e3,)=1. Jlns kaxaoii naphl IepeMEHHBIX IPOBEPUTH TUIIOTE3Y

0 TOM, YTO OJIHA U3 NIEPEMEHHBIX HE ABISIETCA G-IIPUYMHOM ISl BTOPOU IEPEMEHHOM.
Marpuunsbiii nonHOoM A(L) nmeeT 31ech BU:

1 0 0y (050 0 04L) (1-05L 0 ~0,4L
AL)=13-IL=|0 1 0|-| 0 05L 02L|=| 0 1-05L -02L |,
00 1 0 02L 05L 0 ~02L 1-05L

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

det A(L)=(1-0,35L)1-0,85L)1~0,45L) = KOpHH MOJIENH

cTaOuiIbpHA.
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N3 Tpetsero ypaBHeHMs
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 pamkax nmocneaHero ypaBHEHUs IPOLLIbIE 3HAYEHUS IEPEMEHHON X ; TIOMOTAl0T

G
B IIPEJICKA3aHUU 3HAYEHHUS Y, , TAK UTO x—> ) .

[TocTpouB peanu3anuio yKa3aHHOW MOJENM C MOMoOImbl0 oObekta Model,
o0pazoBaTh 00beKT Group, cojepKaliuil Tpu CMOACIIMPOBAHHBIX psaa X;,Y;,Z;.

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

[IpouHTEpPIIPETUPOBATH PE3YJITATHI, NPEICTABICHHBIE B MOJYyYEHHOM TaOJIHIIE.
[losicHUTB, TOYEMY THIIOTE3a O TOM, UTO nepeMeHHast X He ABuseTcsd G-NPUYUHON JJIs
Y, MOXKeT ObITh OTBEPIHYTOM.

M3menuts rayOuHy 3anasnbiBanuii, mnonaras Lagstolnclude=2. BbIsICHUTS,

G
HU3MCHMJICA JIN PC3YJIbTAT IPOBCPKU I'MITIOTE3bI X — )y U IIOUCMY.

[IpoBepuTh Ty K€ rUnoTe3y, He Mpuderas K BCTPOCHHOM MPOBEPKE, a OLICHUBAs
HETNIOCPEICTBEHHO YPAaBHEHUE
Y, = ()Y, + 2V +cB)X,y +e4)X, o + 4
Y TIPOBEPss TUNOTE3Y ¢(3) = ¢(4) = 0. CpaBHUTH: COBIAJIO JIM 3HAYCHUE MOJy4eHHOU F —

CTaTUCTUKH CO 3HAYCHHEM, NMPUBEACHHBIM B TaOJUIE, MOTYYCHHON B paMKax O0ObeKTa
Group. OOBSICHUTH MPUYHHBI [2].

TemaTuka uccaen0BaTeJIbCKUX IPOCKTOB:

1. IIpoBepka Hanuyus NPUYMHHOCTH 110 | periHmKepy.

2. Mertononorust VAR, BO3HHUKAIOIIME IPU 3TOM 3aTPyIHEHUS.

TunoBblie oeHOYHBbIE MaTepUaJbl 10 TeMe 7. ballecoBckuii moaxoa. Beenenue
B puabTp Kanmana. baitecoBckue VAR.

BapuaHT NpaKTHKO-OPUEHTHPOBAHHOIO 3aAHUA.

PaccmoTpers 1eH3ypupoBaHHYH [1] perpeccuro WM TOOUT-MOJEIb, TJIE

y* =x'fi+¢&, &€ HE3aBUCHUMO M OJIMHAKOBO PaCTpE/ICNICHbI, U 3HAUCHHS Ha0J10/1aeMO, €CITU
U HE OIpeAcicHo, eciau N {O;azJ , W 3HaAUCHHC y HAOII0ZAeMO, €CIHU y* >0 U
HEONPEECIECHHO, €CIIU y <0 .

[IpeanonoxuTh, 4TO KOJTUYECTBO IIEH3YPUPOBAHHBIX HAOIIOJCHUN y paBHO NyH
Yo UX 0003HAYaeT.

BBecTu aTeHTHYIO TTEpEMEHHYIO z , KOTOpasi COOTBETCTBYET IIEH3ypHUPOBAHHBIM
HAOJIIOICHUSM, TO €CTh z; <0 IS i — 20 IIEH3YPUPOBAHHOTO HAOIIOACHUSI.

I{Hﬂ TCHEPHUPOBAHUA JTATCHTHBIX IICPECMCHHBIX z; MOXKCT HCIIOJIb30BATLCA MCTOJ
IIOITIOJIHCHMA NAHHBIX.
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JlaTeHTHBIE NTEPEMEHHBIE 3/1€Ch MPEACTABISAIOT COOOM MHOYKECTBO HE3aBUCUMBIX
CIIy4alHBIX BEJIMYMH U UMEIOT YCEYEHHOE HOPMAJIbHOE PACIPECICHUE HAa WHTEpBaJe
(~00;0) ¥ MIIOTHOCTB pacnpeeNenus paBHa

¢(Zl~‘yl~,ﬂ,0'2)/(I—CD(x'j,B/O')), —0<z; <0

riae ¢ U O ABIAOTCS PYHKUMEH MIIOTHOCTU U (QYHKUMEW pacupeneseHuss HOpMallbHOU

BCIINYHHBEI.

T[IpuHATE, YTO A BEIMUMHA UMEET HOPMaJbHOE pacHpeleleHHe, a o > raMma

anpUOPHOE pacrpeiesieHue.

HOKaSaTB, 9TO BO3MOKHO ABHO ITIOJIYUYUTH YCIOBHBIC PACIIPCACICHUA IJIA Zi,ﬂ,d_z

Hcnonb3ys mpenplayuige pe3yiabTaThl KpaTko onucaTh anroputm ['mdOca s

CHMYJIAIUH 3HAYEHUH z;, 8,0~ .

TToka3aTh, KaK MOTYT OBITh OJTYYEHBI Pa3yMHbIE CTAPTOBBIC 3HAUCHUS 3,0 > .

TemaTuka uccj1e10BaTeJIbCKUX NPOEKTOB:

1. CommmupoBanue 1o ['uoocey.

2. Anroputm Metpomnoduca.

3. Anroputm Metpononuca-I'actunrca.

4. @unbtp Kanmana.

TumnoBbie omeHoYHble MaTepuajbl Nmo Teme 8. HeaunHeliHble MoaeH
BPEMEHHBIX PSA/I0B

BapuaHT npakTHKO-OPHEHTHPOBAHHOI0 3aJaHMSI.

PaccmoTpetrs cBsi3b phiHKa rocygapcTBeHHbIXx oOnuramuii (I'KO) u peiaka
KOpIopaTuBHBIX I1eHHbIX Oymar (Poccuiickass TtoproBasi cuctema, PTC) (Peresetsky,
Ivanter, 2000)(). blcp; n gko, — €XeIHEBHbIE 3HAYEHUSI MHAEKCOB «TOJYObIX (PUIIEK»

(HambOoJiee TUKBUIHBIX aKIM) U rOCyAapCTBEHHBIX oOnuranuid. O003HaUUTh Yepe3 X,

Pa3HOCTh OJTHOJHEBHBIX JOXOJHOCTEN IBYX PBIHKOB [5]:
blcp, 1 gko,
—In

=1In
blcp;_ gko,_y
PaccMmoTtpers Moaens BoIpaBHUBAHUS JOXOIHOCTEN ABYX PHIHKOB:
AXy = const+ X, | +&
3necs AX, =X, —-X,_;. [lapamerp x HMeEET CMBICI CKOPOCTH BBbIPABHUBAHUS

JIOXOJTHOCTEN M TOKa3bIBaeT cTeneHb HMHTerpauuu peiHKOB. Ouenuts GARCH (1,1)
Mozenb Ha uaTepBaiie 10.01.96 — 10.10.97 (ucnonb3oBats nporpammy Eviews).
TemaTuka ncciaer0BaTeJbCKUX NPOEKTOB:
1. Monenu ¢ a¢pexrom peraara: EGARCH, TGARCH.
2. Monens GARCH-in-Mean.
3. Muoromepubie Mmojenu GARCH.

4.3. OueHo4YHbIe CPpeaCTBA ISl IPOMEKYTOYHOM aTTeCTALUM.
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4.3.1. IlepeyeHbp KOMIETEHIUI € YKa3aHWeM 3TanoB uxX (GpopMuUpoOBaHMS B
npoiecce ocBoeHus: od0pazoBaresibHOM mnporpammbl. Iloka3zatesm W KpuTepuu
OlleHUBAHUS KOMIIETEHIMI C Y4€TOM 3Tana ux (opMupoOBaHUS

Kon HaumenoBanue Koz >Tama HanmenoBanue >Tamna
KOMIIETEHIIUH KOMIIETEHIINH OCBOCHHUS OCBOEHMSI KOMIIETEHLIUU
KOMIIETEHLIUU
OIIK OC-3 | CnocoGen OIIK OC-3.1 CriocobeH MHTepIPEeTUPOBATh
MIPUMEHSTh JTaHHBIE PA3ITUYHBIX UICTOYHHUKOB
IIPOABUHYTHIE MHpOpPMALIUK [Tl TPOBEACHUS
MHCTPYMEHTAJIbHbIE HSKOHOMUYECKUX PACUETOB
METO/BbI OIIK OC-3.2 CrniocobeH npoBOAUTH
SKOHOMHYECKOTO HKOHOMUYECKUE PACUETHI IS
aHaIu3a npu peleHusl MPAKTUYECKUX U (WIIN)
pelieHnn HCCIIEIOBATENbCKUX 3a7a4
IIPAKTUYECKUX U
(mm)
HCCIIEI0BATENLCKUX
3a/1a4
OIIK OC-5 | CnocoGen OIIK OC-5.1 CrniocoOeH aHaIu3upoBaTh
HCII0JIb30BATh pa3uYHbIe UCTOYHUKH WH(POpMAIN
COBpPEMEHHBIE IPU PELICHUU MPAKTUYECKUX U (UITH)
MHPOPMAIMOHHbIE HCCJIEIOBATENbCKUX 3a1a4
TEXHOJIOTUU U OIIK OC-5.2 CrniocoOeH MHTepIPeTUPOBATh
IIPOrpaMMHBbIE JTaHHBIE PA3IIUYHBIX UICTOYHHUKOB
CpeAcTBa Ipu MH(POPMALIUY [Tl peILIeHHS
pelieHnn MPAKTUYECKUX U (WIIH)
MPAKTUYECKUX U UCCIIeI0BAaTEIbCKUX 3a7a4
(unn)
HCCIIEI0BATENILCKUX
3a1a4
Oran 0cBOeHUs [loka3arens Kpurepuii onieHnBaHus
KOMIETEHIINH OLICHUBAaHHUS
OIIK OC-3.1 WuTepnperupyer AaHHbIe | YPOBEHb YCBOSHHS yU4€OHOTO MaTepuania,
Pa3NUYHBIX UCTOYHUKOB riyOuHa MOHUMaHMs BOIIPOCa,
uHpOpMAaLUY TS MIPABWJIBHOCTH U MIOJIHOTA OTBETOB,
IIPOBEACHUS YETKOCTb U JIOTHYHOCTb U3JI0KEHUS €ro Ha
SKOHOMMYECKUX PAacUy€TOB | IPOMEXKYTOUYHOM aTTeCTaluy,
apryMEHTHPOBAHHOCTh BBIBOJIOB, YMEHHE
TECHO YBS3bIBATh TEOPUIO C MPAKTUKOU
OIIK OC-3.2 Hcnone3yer YpoBeHb ycBOEHUS y4eOHOTO MaTepHara,
SKOHOMETPHUECKUE [IyOrHa MOHMMaHUs BOIIpOCa,
MOJIENN ISl pELICHUS IIPABWJIBHOCTH U IIOJIHOTA OTBETOB,
MIPAKTUYECKUX U (WIN) YETKOCTh U JIOTUYHOCTh U3JIOKEHUS €ro Ha
HCCIIEIOBATENbCKUX 3a7ad | IPOMEXYTOYHOM aTTeCTaluy,
apryMEHTHPOBAaHHOCTh BBIBOJIOB, YMEHHE
TECHO YBS3bIBATh TEOPHIO C MPAKTUKON
OIIK OC-5.1 AHanM3upyeT pa3udHble | YPOBEHb YCBOSHHUS YUEOHOTO MaTepuraa,
MCTOYHUKU HHPOpPMALIMU | ITyOMHA HOHUMAaHMS BOIIPOCa,
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Oran 0cBOeHUs IToka3arens Kpurepnuii onienuBanus

KOMIICTCHIIM OLICHWBAaHUWA
IIpUu pCHICHUHA MMPaBUJIIBHOCTH U ITIOJIHOTA OTBCTOB,
IMPAKTUYCCKUX U (I/IJ'II/I) YETKOCTHh U JIOTHYHOCTH M3JIOKCHHUS €0 Ha

HCCIEA0BaTENIbCKUX 3a7]a4 | IPOMEKYTOUHOM aTTeCcTalluH,
apryMEHTHPOBAHHOCTH BHIBOJIOB, YMEHHE
TECHO YBSI3bIBATh TEOPHUIO C MIPAKTUKOM

OIIK OC-5.2 Hutepripetupyer nanHasie | YpOBEHb YCBOSHHUS YIEOHOTO MaTepuaa,
Pa3IMYHBIX UCTOYHUKOB rITyOrHA TOHMMAaHUS BOIIPOCa,
WHPOPMAIIAH JIJISl PEIICHUS | IPABMIIBHOCTD U TTOJIHOTA OTBETOB,
MPAKTUYECKHUX U (KITH) YETKOCTh U JIOTUYHOCTh U3TIOKEHUS €r0 Ha

HCCIE0BATENIbCKUX 3a71a4 | IPOMEKYTOUYHOM aTTeCTaIlNH,
apryMEHTUPOBAaHHOCTH BBIBOJIOB, YMEHUE
TECHO YBSI3bIBATHh TEOPHIO C TPAKTUKOU

4.3.2 Tunosbie OLIEHOYHbIE CPEACTBA

IlepeyeHb BONPOCOB /ISl IPOBeAeHHUS POMEKYTOUHOM aTTeCTAlMM:

1. Tect ycrnoBuii CBepXUACHTH(PUKAIINH.

2. MHK niis cuctemM ypaBHEHH.

3. DK30r€HHOCTh OOBSICHAIOIIUX NepeMeHHbIX. CTporast 5K30r€HHOCTb.

4. Tlpumepbl cucteM: BHelIHE He cBsa3aHHble ypaBHeHUs (SUR), manenbHbie

5. Bug maTpuiisl KoBapuaiuu ommnooK.

6. Ouenka oobeanuennsiM MHK.

7. Ouenxka OMHK u nocrynasim OMHK.

8. OLeHKa BHEIIHE HE CBSI3aHHBIX YPABHEHUW C OTPAHUYECHUSIMH HA apaMeTPhL.

9. OuieHKa CHUCTEM YPAaBHEHHU C MOMOIIBIO HHCTPYMEHTAJIbHBIX IEPEMEHHBIX.

10. 2-ctynenuatsii MHK 11151 cuctem ypaBHEHUIA.

11. 3-ctynenuatsiiit MHK.

12. O0001IeHHBI METOJT MOMEHTOB.

13. Matpuisl BecoB. OnTuManbHas MaTpula BECOB.

14. Be100p MeTO/1a OLIEHKH CUCTEM. TeCTUPOBAHUE TUITOTES.

15. Cucrembl OTHOBPEMEHHBIX YPABHEHUH.

16. YcnoBus wuckmodyenus. CokpamenHas ¢opma. JluHeilHble OrpaHUYeHUS
oO1ero BUa.

17. VYcnoBus wuAeHTUPUKALMH, OTCYTCTBHS  WIACHTU(UKAIUU, TOYHOU
UACHTU(PUKALIMI U CBEPXUACHTU(DUKALIIH.

18. D dexTrBHAs OLIEHKA TAPAMETPOB COKPAIIEHHON (DOPMBI.

19. MWnpentudukanus HA OCHOBE MPOU3BOJBHBIX OTPAaHUYCHUN MEXIY
YPaBHEHHSIMU.

20. nenTudukanys Ha OCHOBE OrpaHUYEHHUI Ha MaTPHUILLy KOBapUaluu.

21. HenuHEeMHOCTD MO0 SHIOTCHHBIM IIEPEMEHHBIM.

22. IIpoGiema mpomyIIeHHbIX TIEPEMEHHBIX

23. ®ukcupoBaHHbIe 3P HEKTHI, CrydaitHbie YHPEKTHI.

24. TlpenmonoxeHuss 00 OMMOKax: CTporas 3K30T€HHOCTh OOBICHSIONIUX
NIEPEMEHHBIX, IONEPUOAHAS IK30M€HHOCTb.
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25
26
27
28
29

30.

31

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

. Ol1leHKH ypaBHEHUS B PA3HOCTSIX.

. OnieHku nanenei co ciry4aiHpIMU P PeKTamu.

. Ouenku nanenei ¢ pukcupoBaHHbIMU 3 Pexramu. Tect Xaycmana.
Knacrepuzanus HaOIr01€HUM.

. JIucKkpeTHbIC 3aBUCUMBIE TIEPEMEHHBIE.

JInHerHas MOJEelb BEPOSITHOCTH.

. [Ipobut-moaensp.

Jloructuueckas MOJIEIb.

O1eHKa METOJIOM MaKCUMAaJIbHOT'O MPaBIONOI00USI.

DHJIOTEHHOCTD B O0BSICHIIONINX TIEPEMEHHBIX.

MHokecTBeHHAs JIOTUCTHYECKAsT MOJICb.

YropsgoueHHbIEC TIOTUCTUICCKHUE B IPOOUT-MOICITH.
[{eH3ypupoBaHHBIC PETPECCUU U HECTyYailHbIC BHIOOPKH.
ToOuT-Moaeu.

['eTepOoreHHOCTh U SHJIOT€HHOCTh B TOOUT-MOJEIISIX.

CenexTuBHas BHIOOpPKA. TECTUPOBAHUE U KOPPEKIIUS CMEIICHUS CEIEKTUBHOM

BBIOOPKH.

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

54

OneHka mporpaMm M 3KCIEPUMEHTOB.

[IpoGnema au3zaiiHa HKCIIEPUMEHTOB U CaMOOTOOp.

MeTo1bI OLIEHKH C UCTIOJIb30BaHUEM propensityscore.

MeTobl OLIEHKH C UCITOJIBb30BAHUEM UHCTPYMEHTAIBHBIX IEPEMEHHBIX.
CrnaxuBaHue BpEMEHHOTO psijia.

[Iporno3upoBanue Oyaymux 3HaYCHUN BPEMEHHOTO Psiia.
Cxounb3samue cpennue. @unbtp Xoapuka — [Ipeckorra.

IIpocToe 3KCIOHEHIUAIBHOE CIIaKUBAHUE.

JIBOMHOE PKCIIOHEHIIMATIBHOE CTIIaXKUBaHUE, MeTo1 bpayHa.

Meton Xosbra. Meton Xoisibta — Bunrepca.

Ounbetp bakcrepa — Kunra.

ITporno3upoBanue o moaensim ARMA.

ITIporno3upoBanne o MoaeIsiMARIMA.

. Ilonaruss mpuunHHOCTU MO ['peitHmxepy M OJOYHON SK30T€HHOCTU OIHOU

TPyl IEPEMEHHBIX OTHOCUTENIBHO APYTON IPyIIbl IEPEMEHHBIX.

55

. Metononoruss VAR u ee unctpyMeHTapuii (yHKIIUH UMITYJIBCHOTO OTKJIMKA

U JICKOMITO3UIIMU JTUCTIEPCUM OITHOOK MPOTHO30B).

56.

CyTp 6aiiecOBCKOro MoAX0/a, €ro OTIMYHUE OT YaCTOTHOTO (KJIACCHYECKOro)

oJIX0a.

57.
58.
59.
60.
61.
62.
63.
64.

[lepexoa OT alipuOPHOTO pacHpeiesICHHs K allOCTEPUOPHOMY.
CornpsiKeHHbIE paclpeeTICHuUs.

baliecoBCKkME TOUEUHBIE OLICHKHU.

baliecoBckue nOBEpUTENBHBIC HHTEPBAJIBI.

baliecoBckast mpoBepKa rumnoTes.

bariecoBckue BBIBOJBI B MOJIEIIM HOPMAJIBHOW JIMHEMHOU PETPECCUM.
MeTtos! mofydeHus: BHIOOPOK U3 allOCTEPUOPHOTO pacIpeieeHusl.
CoammupoBanue no ['u60ocy.
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65.
66.
67.
68.
69.
70.

71

AnroputMm MeTpononuca.

AnroputMm Metpononuca — ['acTunrca.

bariecoBCkuM MOAX01 B MOJIEJNISAX IIPOCTPAHCTBA COCTOSHUM.
@unbTp Kanmana.

KoncTpykuus anropurma.

QubTpanys U CriakKuBaHue.

. CTpyKTypHbBIE MO/IESI BPEMEHHBIX PSIOB.
72.
73.

baiiecoBckue VAR.
Mopenu BpeMEHHBIX PSIIOB C YCIOBHOM MeTEPOCKEIACTUYHOCThIO; MOTHBAITUS

K UX HCIIOJIb30BAaHHIO.

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

Mopens ARCH, ee HeOCTaTKH.

TectupoBanne Ha ARCH->¢dexr.

Moxenn AR/ARCH.

CranaapTu30BaHHBIE OCTATKHU.

O6o6mennas ARCHwmonens (GARCH), ee mpenMyIiecTBa U HEIOCTaTKH.
TectupoBanue Ha GARCH s¢ddexr.

Monenmu AR/GARCH.

Mogpems IGARCH.

Mopenu ¢ a¢dexrom peruara: EGARCH, TARCH.

KpuBast BnustHUS HOBOCTEH.

84. [IpoBepka rumnoTe3bl 00 OTCYTCTBUU ACUMMETPUHU BIUSHUS IIOXUX U XOPOIITHUX
HOBOCTEM.

85.

Kommnoneutnass GARCH.

86 Moxens GARCH-in-Mean.

87.

Muoromepnsie monenu GARCH.

IIpuMepHbIe BApHAHTHI IK3aMEHALIMOHHBIX OUJIETOB:

1. DK30reHHOCTh OOBSICHSIOUINX TepeMEeHHBIX. CTporast 5K30r€HHOCTb.
2. TectupoBanue Ha ARCH-3¢ddexr.
3. Jlns KaXk10T0 U3 TPEX YPAaBHEHUH BBISCHUTD, BHIIOJIHSIOTCS JIU HOPSIIKOBBIE U PAHTOBbIE

yCIOBUS UACHTUDHUIMPYEMOCTH [5]:

rne F,W;,N, - unnekc neH, 3apmiata, Tpo(QCOIO3HBIH B3HOC COOTBETCTBEHHO (9H/IOTCHHEIC

nepemMeHnbie), a O; u S; - MPOU3BOUTENLHOCT TPY/Ia U KOJINYECTBO 320aCTOBOK (IK30TCHHBIC

TIepEMEHHBIE).

3K3AMEHAIIMOHHBIN BUJIET Ne 1

10 JUCUHUIINHE «IKOHOMETPUKA (MIPOJABUHYTHIN YPOBEHb)»

P+ oW, + Oy + 1361 = ey
BB+ Wi+ B3Ny +y00S, +yoaWi_1 =63,
B3oWi + Ny +y308; +y33B1 + 134y = &3
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[ToBTOPUTH TPOBEPKY MPH AOMOIHUTEIBHBIX OrpaHndeHusx: ¥3p =0 ; 730 =1; 730 =133

1. UHcTpyMeHTambHBIE IepeMeHHbIe. TpeOoBaHUs K HHCTPYMEHTAIBHBIM ITEPEMEHHBIM.

2. Muoromepnsie moaenu GARCH.

3. Paccmotpers Monenb OWHApHOTO BBIOOpA P(yt =l)=F (O{+ﬂdt), rie d - QuKTHBHasA

nepeMenHas (npuHuMaroniasi 3Hadenus 0 u 1). Pesynprarel 120 HaGmroaeHUN TTPEACTABICHBI B

BHJIe TaOmwI [5]:

OueHuTh mapameTpsl o, , ucnons3ys: logit-mozmens; probit-momens. B aByx ciydasx

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

3K3AMEHAIIMOHHBIN BUJIET Ne 2
10 TUCUHUIINHE «IKOHOMETPUKA (MIPOJABUHYTHIN YPOBEHb)»

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

IIIka/jia oneHUBaAHMS Pe3yJIbTATOB IPOMEKYTOYHOM aTTecTaluu (IK3aMeH)

(I)OpMy.]'II/IpOBKa TpC6OBaHI/Iﬁ K CTCIICHHU OCBOCHMA AU CLMIIIINHBI

OneHka «HEyAOBIETBOPUTENILHO» BBICTABIISETCA CTYJEHTY, KOTOPBIH HE 3HAET
3HAUYUTEJIbHOM 4YacTU MPOTPAaMMHOIO MaTepHala, JIOMYCKaeT CYLIECTBEHHBIE
OIIMOKH, HEYBEPEHHO, C OOJBIINMH 3aTPYJHCHUSMH BBIMIOJHSIET MMPAKTHYECKUE
pabotel. Kak mpaBuiio, olieHKa «HEYIOBJIETBOPUTEIHLHO» CTABUTCS CTYICHTaM,
KOTOpBIE HE MOTYT NIPOAOJKUTH 0OydeHue 0e3 JOIMOJHUTENIbHBIX 3aHITHHA 110
COOTBETCTBYIOUIEH AUCLUILIMHE.

Y4eOHble IOCTUKEHHS B CEMECTPOBBIM NEPUOA U Pe3yibTaTbl PyOekKHOIro
KOHTPOJIA JEMOHCTPUPOBAJIM HHU3KYI0 CTENEHb OBJIAJICHUS MPOrPaMMHBIM
MaTepUaJIOM.

OneHka «yIOoBIETBOPUTEIBHO) BBICTABIISETCS CTYAEHTY, €CIM OH UMEET 3HAHUS
TOJIbKO OCHOBHOIO MaTepuaja, HO HE YCBOWJ €ro JAerajeil, IomycKaer
HETOYHOCTH, HEAOCTATOYHO TNpaBWIIbHBIE  (OPMYJIMPOBKH, HapyLICHHS
JIOTUYECKOW T0CJIEIOBATEbHOCTH B M3JI0KEHUM NPOrpaMMHOr0 MaTepuaa,
UCTIBITBIBACT 3aTPYJHEHUS NPU BBIIOJHEHUU PAKTUYECKUX paloT.

Y4eOHble TOCTHKEHUS B CEMECTPOBBIA TMEPHOA M PE3YJIbTaThl PyOeKHOTO
KOHTPOJSL JE€MOHCTPUPYIOT JOCTaTOYHYIO (YAOBJIETBOPUTENIBHYIO) CTEHECHb
OBJIJICHUS] IPOTPAMMHBIM MaTEPUAIIOM.

O603HaueHUs
Hudp. | Onenxa
2 Heyn.
3 VoBi.
4 Xop

OneHka «XOpoILo» BBICTABISECTCA CTYJIEHTY, €CIIM OH TBEPAO 3HAET Marepual,
IPaMOTHO M II0 CYLIECTBY H3Jaraer €ro, He [JOIyCKas CYIIECTBEHHBIX
HETOYHOCTEH B OTBETE HA BOIPOC, MPABUJIBHO IPUMEHSET TEOPETHUYECKUE
MOJOKEHUSI TP  PEIICHUM NPAKTHYECKUX BOIMPOCOB M 3a1ay, BIAACET
HEOOXOUMBIMU HABBIKAMU U MIPUEMAMH UX BBITIOTHEHHUS.

Y4eOHbIE JTOCTMKEHHS B CEMECTPOBBIM TIEPHOI W PE3yIbTaThl pPyOEKHOTrO
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KOHTpPOJISI JEMOHCTPUPYIOT XOPOILIYIO CTENEeHb OBJAJEHUS IMPOTrPaAMMHBIM
MaTEPUAJIOM.

5 Otn. | OueHka «OTIMYHOY» BBICTABIACTCS CTYJICHTY, €CIIM OH IIyOOKO U MPOYHO YCBOMII
IPOrpaMMHBIM  MaTepuall, HUCUEpIBIBAIOIIE, IOCIEAOBATEIbHO, UYETKO U
JIOTUYECKH CTPOIHO M3JIaraeT ero Ha SK3aMeHe, YMEeT TECHO yBSI3bIBATh TEOPHUIO
C MIPAKTUKOM, CBOOOTHO CIIPABIISIETCS C 3a7ja4aMH, BOITPOCAMH M IPYTHMU BUJAMH
MPUMEHEHUS 3HAHUH, TPUUEM HE 3aTPYIHSIETCS C OTBETOM MPU BHUIOU3MEHEHUU
3aJJaHu{, MCIIONB3yeT B OTBETE MaTepuall MOHOTpadUYecKOd JUTepaTyphl,
MIPABUJILHO OOOCHOBBIBAET MPUHITOE pPELICHHE.

VYyeOHble JOCTHKEHUS B CEMECTPOBBIA TMEpPHOA M PE3ybTaThl pPyOekKHOTo
KOHTPOJISI JIEMOHCTPUPYIOT BBICOKYIO CTENEHb OBJAJACHUS IPOTPAMMHBIM
MaTEPUAJIOM.

4.4. MeTogu4ecKkue MaTepHaJIbl
[ITxaybl OLIEHUBAaHUS PE3YJIbTATOB TEKYLLETO KOHTPOJIA

[MIxama OLCHHUBAHHA PE3YJIbTATOB YCTHBIX OTBCTOB HAa CCMHUHAPCKHUX 3aHATHAX

O0o3HauYeHUS .
dopmyupoBKa TpeOOBaHUI K CTETICHH OCBOCHHUS JUCIUTUINHBI
Hudp. | Onenka
2 Heyn. | CTyneHT moka3biBaeT HEJAOCTATOYHBIE 3HAHUS MPOrPaMMHOTO Marepuana, He

CIIOCOOEH apryMEHTHPOBAHO M IOCJIEIOBAaTEIbHO €r0 HW3Jararh, JOIYCKaeTcs
rpyObie OIMOKH B OTBETAX, HEMPABUIHHO OTBEYAET HA MOCTABJICHHBINA BOIPOC HITH
3aTPyIHSETCS C OTBETOM

3 VnoBn. | CTyAeHT TOKa3bIBaeT JIOCTATOYHBIE, HO HE TIIyOOKHE 3HAHHS IMPOTPAMMHOTO
Marepuana; MpH OTBETE HE JIOMYCKAeT IpyObIX OIMMOOK WM MPOTHBOPEUUA,
OMHaKO B (OPMYJIHPOBAHWU OTBETa OTCYTCTBYET JIOJDKHAs CBSI3b MEXIY
aHaJIM30M, apryMEHTaluel W BhIBoJaMH. J[Jsl MOTydeHHs MpaBHIBHOTO OTBETa
TPeOYIOTCS] YTOUHSIONINE BOIIPOCHI

4 Xop. | CryzmeHT mokaspIBaeT TIIyOOKHE 3HAHHMS MaTepuana, TpaMOTHO €ro Hu3jaraer,
JIOCTAaTOYHO TOJHO OTBEYAeT Ha IOCTABJICHHBIH BONPOC W JOMOJHHUTEIbHBIE
BOITPOCHI, YMENIO (hOPMYJIUPYET BBHIBOABI. B TO e Bpems mpu OTBETE AOMyCKaeT
HECYUIECTBEHHBIE MOTPEITHOCTH

5 Otn. | CTygeHT NoKa3bIBaeT IMOJIHbIE W TIyOOKHE 3HAaHUS MPOTrpaMMHOrO MaTepuaa,
JOTUYHO W apTryMEHTHPOBAHO OTBEYAET HA ITOCTABICHHBIM BOMPOC, a TaKXKe
JIOTIOJTHUTEJIbHBIE BOIPOCHI, MOKa3bIBA€T BBICOKUI YPOBEHb TEOPETUUYECKUX
3HAHHH.

Ilxana OOCHHMBAHUA PC3YyJIbTATOB IPAKTHYCCKHUX 3a,Z[aHPlﬁ Ha TIIPAKTHYICCKHX
3aHATHUAX

0O0603HaueHUS

Hudp. | Onenxka

2 Heyn. | CTyneHT HempaBWIIbHO pemIaeT MPaKTHYECKYIO 3a/1aqy, He JelacT BHIBOJIOB IO €€
pe3ynbTataM, HE MOXKET OOBSCHUTh TEXHOJIOTHIO €€ PEeIICHUS, TOKa3bIBacT
MOJTHOE HEe3HAHUE TEOPETUYCCKHUX aCIEKTOB, HA JIOTIOJHUTEILHBIC, YTOYHSIONINE
BONPOCHI HE OTBEYAET.
3 VYnoBn. | CTyAeHT JOmycKaeT HECKOJbKO HE3HAYUTEIbHBIX OIMMOOK B  pEIICHUH
MPAKTUYECKOW 3a/ayu, JeNaeT HETOJHbIE BBIBOJABI IO €€ pe3yibTaTaM JIMOO
HEIOCTaTOYHO apTyMEHTHPYET CBOE PEIICHHE; OTBEYAET Ha BOIIPOC O TEXHOJIIOTUU
€e pelleHus, HO TpPH OTBETE JOMyCKaeT HETOYHOCTH, 4YTO Tpedyer
JIOTIOJTHUTEIIHHBIX BOTIPOCOB.

(I)OpMyJ'II/IPOBKa Tpe60BaHHﬁ K CTCIICHU OCBOCHHA JUCIHITIIMHBI
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4 Xop. | CryneHT JOTMYHO W TPaBWIBHO pelIaeT MPaKTHYECKylo 3ajady, JeslaeT
IPaMOTHBIE BBIBOJIBI IO €€ pE3yJIbTaTaM, OTBEUAET Ha BOIPOC O TEXHOJIOTMH €€
pelIeHUs, TOCTaTOYHO apTyMEHTHUPYET CBOE PEllIeHUe, HO MPU OTBETE JOIyCKaeT
MOTPEIIHOCTH.

5 Otn. | CTygeHT IJIOTUYHO M TPaBUIBHO pelIaeT NPaKTHYECKYI0 3aJady, Jejaet
IPaMOTHBIE BBIBOJIBI IO €€ pe3yJIbTaTaM, II0JIHO OTBEYAET Ha BOIIPOC O TEXHOJIOTHU
€e pemieHusl, MoJApoOHO apryMEHTHPYEeT CBOE MHEHHE CO CChUIKAMU Ha HOPMY
3aKOHA, IOKAa3bIBAET XOpOIlIee 3HAHUE TEOPETUUECKUX ACIIEKTOB.

[Ixasa oueHMBaHUs PEe3yIbTaTOB TECTA HA MPAKTUYECKUX 3aAHATHUAX

O06o03HaYCHUS .
®dopmynupoBKa TpeOOBaHUN K CTETICHH OCBOCHHUS TUCITUTUIAHBI
udp. | Onenka
2 Heyn. | Menee 50% npaBUIbHBIX OTBETOB
3 YnoBn. | bonee 50%, Ho He 6onee 65% MpaBUITBHBIX OTBETOB
4 Xop. | bonee 65%, Ho He 6oee 80% MpaBUIIHHBIX OTBETOB
5 Otn. | bonee 80% npaBUIbHBIX OTBETOB

5. METOJMYECKUE YKA3ZAHUS JJIS1 OBYUAIOLIIUXCS MO
OCBOEHUIO JIUCLUATIIMHBI

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

AynuTtopHasi paboTa NpoBOAUTCS B POpME JEKIIMOHHBIX U TPAKTUUECKUX 3aHSATHIM.
[ToaroToBka K 3aHATHUSM JOJKHA HOCUTh CHCTEMATHYECKUN XapakTep. JTO MO3BOJUT
oOyyaromiemMycsi B IOJJHOM 00beMe BBITIOJHUTh BCE TPEOOBAHUS TIPETOJaBaTelIsl.

CamocrositenbHas pabota siBisieTcss 00s3aTENbHBIM KOMIIOHEHTOM IIpoliecca
MOJTOTOBKM OakalaBpoB, OHa (OPMUPYET CaMOCTOSTEIHHOCTh, TO3HABATEIbHYIO
aKTUBHOCTb, BEIPA0ATHIBAET IPAKTUYECKHE HABBIKM PA0OTHI C HAYYHOU JIUTEPaTypOil.

O6mmit 00beM ayTUTOPHON M CAMOCTOSTEILHON paboThl ompeesieTcs: yueOHo-
TEMATUYECKUM IUIAaHOM. V3yueHue qUCHUILINHBI 3aBEPIIAETCS SK3aMEHOM.

YcmenHoe wW3ydeHWE UCIUIUTHHBI TPeOyeT TOCEIIeHUs JEKIWA, aKTHBHOU
paboThl HA MPAKTUYECKUX 3AHATHUSIX, BBINOIHEHUS YUEOHBIX 3aJIaHUI MpernojiaBaTens,
O03HAKOMJIEHUS C OCHOBHOUW M JIOTIOJIHUTEIBLHOU JINTEPATYPOU.

5.1. Meroanueckue ykKazaHusi sl OOy4YarwIIMXCHd MO0 MNOATOTOBKE K
JeKINOHHBLIM 3aHATHAM

3aHATHS JICKIIMOHHOTO BHJAa JAlOT CUCTEMAaTH3WPOBAHHbIC 3HAHHUS O Haubolee
CJIOHBIX U aKTyaJbHBIX ITpoOIeMax u3y4yaeMon AUCIUILUIMHBI.

OcymiectBiissi y4eOHbIE ACHCTBUSL HA JICKIMOHHBIX 3aHATHUSIX, OOydYaroniuecs
JOJKHBl BHUMATEJIbHO BOCIPUHHUMATh Marepuall, MOATOTOBJIEHHBIM MPENoAaBaTeIeM,
MBICIIUTD, JOOWBATHCS MIOHUMAHUS U3y4aeMOro MpeMeTa, aKKypaTHO BECTH KOHCIIEKT. B
ClTy4ae HeJJOTIOHUMAaHMsI KaKOM-TM00 YacTH MpeMeTa CIeyeT B YCTAaHOBICHHOM TOPSIKE
3a/1aTh BOMPOC MpemnojaBarento. B mporecce paboThl HA JEKIHMH HEOOXOAMMO TaKXKe
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BBITIOJTHATh B KOHCIIEKTaX MOJIEIN M3y4aeMOoro npeamera (pPUCYHKU, CXEMBbI, YUEPTEXKU U
T.J1.), KOTOpPBIE UCIIOIb3YET MPENOJaBATEb.

CamocTosiTenbHass MOATOTOBKA OOYYAIOUIUMXCS K 3aHATUSAM JIEKIIMOHHOTO BHUJA
BKJIIOYAET B ceOsl:

— J0pabOTKy KOHCHEKTA JICKIIUU, KOTOPYIO JKEJIATeIbHO OCYIIECTBIIATH B TOT K€
JIeHb, TIOKa MaTepual elle JEerko BOCIHPOM3BOAMM B mamsTu. HeoOXoauMo mpoduTaTh
3anucH, pacnpoBaTh COKpaIEHUs, J0pad0TaTh CXEMbl, PUCYHKH, TAOJIUILIBI;

— TOBTOPEHHE MW3YUYEHHOIO Ha IMpeAplAylleM 3aHiATUM Marepuana. [lpu
3aTpyAHEHUSIX B BOCHPHUATHUM MaTepHalia CIeAyeT OOpaTUTbcsi K  OCHOBHBIM
JUTEpaTypHBIM UCTOUHMKaM. Eciam pazobparbcsi B MaTtepuaie HE YJIaioch, TO CIEIYET
0o0paTUThCA K MPEnojaBaTeNI0 Ha 3aHATUAX WIM MO TpaduKy ero WHANBUIYATbHBIX
KOHCYJIbTaLIUM.

5.2. Meroauveckue yKa3aHusi sl OOy4alOUIUXCH MO MOATOTOBKEe K
NPaAKTHYECKUM 3aHATHAM

[IpakTHueckue 3aHATHS 3aBEPIIAIOT M3y4YeHHE HanlOoyiee BAXKHBIX TEM y4eOHOI
JUCUUIUIMHBL. OHHU CITy’KaT IS 3aKPEIUIEHUS U3YUYEHHOTO MaTepHUalla, pa3BUTUS YMEHHM
Y HaBBIKOB MOJTIOTOBKH JOKJIAJ0B M 3CCE€, MPUOOPETEHUS OMbITA YCTHBIX MyOJUYHBIX
BBICTYIUIEHUW, BEIEHUsS JUCKYCCUM, apryMEHTAalUM W 3allUThl BBIJIBUIAEMBIX
IIOJIOXKEHUHM, a TakKe IUIi KOHTPOJSA MPEernofaBaTeIeM CTEIEHH IOATOTOBIECHHOCTH
CTYJICHTOB 110 U3y4aeMOW JUCLUIUIMHE.

IIpu MoAroToBKe K MPAaKTUYECKOMY 3aHATHIO 00y4aroOIIEeMyCsl HEOOXO0AUMO:

— 0 OYEpEeNHOr0 MPAKTHYECKOTO 3aHATHUSA IO KOHCIEKTY JIEKUMHA |
PEKOMEHJOBAaHHBIM  JIMTEPAaTYpHbIM  HCTOYHUKAM MpopaboTaTh  TEOPETUUYECKU
MaTepurall, COOTBETCTBYIOIIUN TEME 3aHATHS;

- B Ha4aJIe 3aHATHA 3a7aTh IPENOAABATEIIO BOIPOCHI 10 MATEPHAITY, BBI3BABLIEMY
3aTPYJHEHHs] B €ro INMOHMMAaHUM M OCBOCHHM IIPU PELICHMM 3a4ad, 3aJaHHBIX I
CaMOCTOSITENIBHOTO PEIICHHUS;

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

- Ha MPAKTUYECKOM 3aHATHHM JOBOJMTH KaXAYI0 3a7ady A0 OKOHYATEIbHOTO
pelIeHusl, JEMOHCTPUPOBATh IIOHMMAaHUE MPOBEACHHBIX pPacyeToB (aHAJIU30B,
CUTyalui), B ciayyae 3aTpyAHEHUI o0palaThcs K MpernoaaBaTelto.

CryneHTaMm, IpONYyCTUBIIUM IPAKTUUECKOE 3aHATHE, TUO0 HE MOATOTOBUBIINMCS
K HEMY, PEKOMEHAYETCS HE M03)KE YEM B 2-HEJEJIBbHBIN CPOK SBUTHCS HA KOHCYJIBTALMIO
K IIPENOJaBATENI0 U OTYUTATHCS 110 TEME 3aHATHS.

5.3. MeToan4yeckue yKa3aHUsl 1O OPraHU3aIMU CAMOCTOATEILHOM PadoThI
o0y4Jarommuxcsi

OCHOBHOI LEIBI0 CAMOCTOATEIBHON pPadOThl CTYACHTOB SIBJIAECTCS YIIyYILIECHHE
npo(heCCHOHATFHON MOATOTOBKM OOYy4YalolIUXCsl, HAMpaBiIeHHOE Ha (HOpMHUpPOBaHHE
JEACTBEHHON CUCTEMBI (DyHIAaMEHTaJbHBIX M NPO(ECCHOHATBHBIX 3HAHWI, YMEHUU U
HABBIKOB, KOTOpbIE OHM MOIVIM ObI CBOOOJHO W CaMOCTOSITENIBHO IPUMEHSTH B
IIPAKTUYECKOH AEATEIbHOCTH.
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CamocTosiTennbHasgs paboTa CTYACHTOB MO JUCHUIUIMHE «DKOHOMETPHUKA
(OpOJBUHYTHIA YpPOBEHB)» CIOCOOCTBYET 0OoJiee TIIyOOKOMY YCBOEHUIO H3y4aeMOIo
Kypca 1 POBOAMTCS B CIEIYIOUIUX BUAAX:

— TOATOTOBKA K 3aHATHUSM B COOTBETCTBUM C 3aJlaHMSIMU HA CAMOCTOSITEIbHYIO
paboTy ¢ KCIMONB30BAHWEM KOHCIEKTa JICKIIMM, MaTepUaloB MPAKTUYECKUX 3aHATUN U
MIPUBE/ICHHBIX HUKE UCTOYHUKOB JIUTEPATYPHI;

— BBINOJIHEHUE TPAKTUKO-OPUECHTUPOBAHHBIX 3aJaHUM;

— MOJTrOTOBKA K MPOMEXYTOYHOM aTTeCTallUU.

IIpuctynasg X M3y4eHUIO TOW WM WHOM TEMBI, BBIAEIAEMOM II0 IPEIAMETHO-
CUCTEMATU3UPOBAHHOMY MPUHIUITY, HEOOXOAUMO MO OTJEIBHOCTH U MOCIEA0BATEIbHO
PaccMOTPETh KaXAyl M3 4acTeil, U3 KOTOpbIX COCTOMT Tema. IIpu u3ydyenuun Kypca,
oOyyJaronyecsi JOJDKHBI ~ YMETh  IOJIb30BaThCA  HAYYHOM  JIUTEpaTypou ISt
CaMOCTOSITENIbHOM MOJATOTOBKHU K 3aHSTHUSIM.

B xoze camocTosTenbHOM pabOThI CTYIEHT MOXKET:

— OCBOUTbH TEOPETHUYECKUN MaTepuas M0 U3y4aeMOWl AUCHUIUIMHE (OTIEIbHBIE
TEMBbI, BOIIPOCHI TEM, OTJICIbHbIC MTOJIOKEHUS U T.1.);

— 3aKpenuTh 3HAHUS TEOPETHYECKOTo Marepuaia, UCIOJIb3ysl HEOOXOAMMBIH
WHCTPYMEHTApHU, TPAKTUUYECKUM ITyTeM (pelieHre MPaKTUKO-OpUEHTUPOBAHHBIX 3a/1a4,
HaAIMCaHUE TECTOB JJIsi CAMOIIPOBEPKH );

— TMPUMEHUTH TOJIyYEHHbIE 3HAHUS W MPAKTUYECKUE HABBIKMA I aHaIu3a
CUTyaIH U BBIPAOOTKU MPABMWIHLHOTO PEIIeHHs (ITOATOTOBKA K TPYNIIOBOM JUCKYCCHUH,
y4acTHue B JIEJIOBOM UTPe, YCTHBIN U MMCbMEHHBIN aHAJIU3 KOHKPETHOW CUTYallHH);

— WCIONB30BaTh TOJYYCHHBIC 3HAHUS W yYMEHHS 17 (OPMHUPOBAHUS
COOCTBEHHOM MO3ULIMH, TEOPUH, MOAENIH (ITOATOTOBKA JOKJIAI0B, HATMCAHUE ICCE).

MopaenupoBaHue caMOCTOATEIbHONU PabOThl 00YUarOITUXCS:

1. IToBTOpEHNE NPONIEHHOTO TEOPETUUECKOTIO MaTEPHAIIA.

2. YcTaHOBJIEHHUE TJIABHBIX BOIPOCOB TEMBI.

3. Onpezenenue TyOMHBI U COJIEpKaHUS 3HAHUM 10 TeME, COCTaBIIEHUE TE3UCOB
10 TEME.

4. YnpaxHeHus, BbIIIOJHEHNUE PAKTUKO-OPUEHTUPOBAHHBIX 3aIaHUM.

5. AHanu3 BBINOJIHAEMON JIEITEIIbHOCTH U €€ CAMOOIIEHKA.

6. [IpuoOpeTenne yMmeHu 1 HABBIKOB.

7. CocTaBiieHHE BOIIPOCOB 110 COJEPKAHMIO JICKIIUU.

5.4. MeTonnyeckue yKazaHus M0 MOATOTOBKE 00y4AONUIUXCS K IK3aMeHY

IlogroroBka K 5K3aMEHy OCYIIECTBIISIETCA CTYIEHTOM CaMOCTOATENIBHO C
VCIIOJIb30BaHUEM IIEPEYHS BOIIPOCOB K IK3aMEHY, KOHCIIEKTa JIEKIUHU 110 TUCIUIUIMHE U
PEKOMEHAOBAHHBIX JINTEPATYPHBIX HCTOYHUKOB.

B nepuon mnoaroToBKM K 3K3aMEHY CTYAEHTbl BHOBb OOpalarTcs K
npoiiieHHoMy y4yeOHOMy Marepuany. Ilpy 3TOM OHM HE TOJBKO YKPEIUISIOT
IIOJIyYEHHBIE 3HAHUS, HO U NIOJIy4arOT HOBBIE.

[ToaroroBka cTyAeHTa K SK3aMEHY BKJIIOYAET B ce0sl /1Ba HTara:

e camocTosTelbHas paboTa B TEUCHHE CEMECTPA;
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® HETNOCPEACTBEHHAs MOATOTOBKA B JIHU, MPEALIECTBYIOIINE dK3aMEHY 10 TeMaM
Kypca.

OCHOBHBIM HCTOYHHUKOM MOATOTOBKH K dK3aMEHY SBJISETCS KOHCIEKT JICKIIHH,
rae ydeOHbI MaTepuan JaeTcsi B CHCTEMAaTU3UPOBAHHOM BHJIE, KIIIOUEBBICETO
HOJIOKEHUST  JICTANU3UPYIOTCS, MOAKPEIUIAIOTCS COBPEMEHHBIMH  (hakTaMu U
uH(pOpMaNKei, KOTOpbIe B CUJIYy HOBHU3HBI HE BOIIM B ONMyOJMKOBAHHBIC ME€YATHBIC
UCTOYHUKH.

B xoze moAroToBKM K 3K3aMeHy CTyAeHTaM HeoOXOoAMMO oOpaliarb BHUMaHUE
HE TOJBKO Ha YPOBEHb 3allOMHUHAHUS, HO M Ha CTENEHb MOHUMAHMS H3JaraeMbIX
npooJiem.

6. YUEBHAS JIMTEPATYPA U PECYPCBI UTHOOPMAIIMOHHO-
TEJEKOMMYHHUKAIIMOHHOM CETH «<MHTEPHET», BKJIIOYAS
HEPEYEHDb YYEBHO-METOJNYECKOI'O OBECITEYHEHUSA IJISA
CAMOCTOSTEJBbHOM PABOTHI OBYUAIOIIUXCS MO JUCHUTIJIUMHE
MOAYJIO)

6.1. OcHoBHas JiUTEpaTypa

1. Konmun K. Mukposkonomerpuka. Kuura 1 [DnekTpoHHBIN pecypc] : METOAbI U
ux npumenenus / . Kamepon Komun, [IpaBun Tpusenu K. ; nep. C. ABansiu [u ap.]. —
DJIEKTPOH. TeKCTOBBIE TaHHbIe. — M. : [leno, 2015. — 551 ¢. — 978-5-7749-0955-1. —
Pexxum nocryma: http://www.iprbookshop.ru/77351.html

2. Konun K. Mukposkonomerpuka. Kuura 2 [DneKTpoHHBIN pecypc]| : METOIbI U
ux npumenenus / D. Kamepon Konun, [IpaBun Tpusenu K. ; mep. C. ABaunsu [u ap.]. —
DIEKTPOH. TeKCTOBBIE NaHHble. — M. : Jleno, 2015. — 664 c. — 978-5-7749-0956-8. —
Pexxum nocryna: http://www.iprbookshop.ru/77352.html

3. I'pun, Y.I'. Oxonomerpuueckuii ananus. Ku. 1/ V. I'pun ; nep. ¢ auru. ; nox
Hayu. pen. C.C. CunensHukoBa, M.IO. TypyHnieBoil. — Mocksa : U3narenbckuii oM
«emo» PAHXul'C, 2016. — 760 c. - (Axkagemuueckuii yueOHuk). - ISBN 978-5-7749-
1157-8. - Pexxum noctyna: https://new.znanium.com/catalog/product/1043304

4. T'pun, V.I'. Dxonomerpudeckuit ananu3. Ku. 2 / Y. I'puH ; miep. ¢ aHri. ; moa
Hayu. pen. C.C. CunensnukoBa, M.IO. TypyHniieBoil. — Mocksa : U3narenbckuii oM
«emo» PAHXul'C, 2016. — 752 c. - (Akagemuueckuii yueOHuUK). - ISBN 978-5-7749-
1158-5. - Pexxum noctymna: https://new.znanium.com/catalog/product/1043306

6.2. JlonosiHUTEJIbHAS JINTEPATYPA

1. Jeffrey M. Wooldridge (2012) Econometric Analysis of Cross Section and Panel
Data, MIT press (anexkTponHbiii goctyn uepe3 Ebrary http://site.ebrary.com/lib/ranepa

2. Kenneau, I1. IlyreBogutens no skonomerpuke. Ku. 1. / I1. Kennenu ; nep. ¢
anri. ; nox Hayd. pea. B.I1. Hocko. — Mocksa : U3patensckuii nom «Jleno» PAHXul'C,
2016. - 528 C. - (Axanemuyeckuit YYCOHUK).
https://new.znanium.com/catalog/product/1043270
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3. Kennean, I1. IlyreBomurens mo sxoHometpuke. Ku. 2 / I1. Kennenu ; mep. ¢
auriL.; noa Hayd. pea. B.I1. Hocko. — Mocksa : U3natensckuit jom «Jleno» PAHXul'C,
2016. — 512 C. - (AxkageMu4ecKui YYEOHUK).
https://new.znanium.com/catalog/product/1043268

4. Xaitsiuu, ©. Dxonomerpuka / @. Xaitsmm ; nep. ¢ anri. noj Hayd. pea. B.IL
Hocko. — MockBa : Mzparenbckuii gom «[emo» PAHXul'C, 2017. — 728 ¢. —
(Axamemudeckuii yueOHUK). https://new.znanium.com/catalog/product/1043302

6.3. YuyeOHO-MeTOAUYECKOE O0ecTeYeHHe CAMOCTOATEIbHOM padoThl
He npexycmorpeno.

6.4. HopmaTuBHBIE NIPABOBBIE TOKYMEHTHI

He npenycmorpeno.

. AuTepHeT-pecypcebl

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

2. minfin.ru — MunucrepctBo punanco Poccun

3. www.gks.ru — ['ockomcTat Poccun

4. www.rbc.ru — MudopmarimonHoe areHTcTBO «POCOM3HECKOHCATTHHIY
(Poccus)

5. www.worldbank.org — Bcemupnbiii 6aHk

6. www.imf.org — MexxayHapoaHbIi BaTtOTHBIA (POH]T

7. https://www.hse.ru/info — 'ocygapcTBeHHBIN yHUBEpCUTET — Bricias mkona
skoHOMUKH (Poccust)

8. www.beafnd.org - bropo sxonomuueckoro ananusa (Poccust)

9. http://www libertarium.ru/library - bubnuorexa MarepuaioB 1Mo
DKOHOMUYECKON TEMATHUKE

10. www.ecfor.ru PAH MHCTUTYT HapOTHOXO35MCTBEHHOT'O TPOTHO3UPOBAHUSI.

11. http://www.economicsnetwork.ac.uk/links/data_free - Ha atom caiite
UMeeTCsl OOJIBIITOE KOJMYECTBO CCHIJIOK HA PA3TMYHbBIC CANThI, COECPKAIIHC B
CBOOOJTHOM JIOCTYTIC IaHHBIE YKOHOMHYECKOW CTaTUCTUKH.

12. http://www.census.gov/ipc/www/idb - MexayHapoHas 0a3a gaHHbix bropo
nepenucu HacesneHust CIIA / U.S. CensusBureau -InternationalDataBase (IDB).

13. http://www.econ.kuleuven.be/gme/data.htm - Craructuueckue qaHHBIE,
UCII0Ib30BaHHbIC B KHUTE: BepOuk M. (2008). [TyTeBoauTe s 110 COBpEMEHHOM
skoHOMeTpuKe. M., HayuHnas kaura.

14. http://economist.mrsu.ru/info/kaf statistic/poleznie_ssilki.html - ITone3nsie
CCBUIKH Ha CalThl, HA KOTOPBIX MPUKIIAJHON SIKOHOMHUCT MOXET HAUTH JaHHBIC JIJIS
VICCIIEIOBAHUM.

15. http://www.feweb.vu.nl/econometriclinks/slinks/ - Ha aTom caiite umeetcs
00JIBIIOE KOJMYECTBO CCHUIOK HA Pa3IMYHBIE HHTEPHET-PECYPCHI, TOCBSAIICHHBIC
U3YYCHUIO, Pa3paboTKe U MPUMEHEHUIO SKOHOMETPUIECKUX METOIOB.

6.6. UHBIC HCTOYHUKH
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1. Hocko, B.I1. Oxonomerpuka. Ku. 2. Y. 3, 4 [DneKTpoHHBII pecypc] : yueOHUK
/ B.IL. Hocko. — DnektpoH. nan. — Mocksa: M3natensckuii qom "Jlemo" PAHXul C,
2011.— 576 c.

2. Kozhan R. Financial Econometrics with Eviews.

3. Gusti Ngurah Agung. Time Series Data Analisis Using Eviews.

4. Marnyc, 4. P., Kateiues, I1. K., Ilepeceuxuii, A. A. DkOHOMETpHKA.
Hauanbeneiii kype: yueonuk: rpud MO / S. P. Marnyec, I1. K. Katbimes, A. A.
[Tepeceukuii. - 8- uza. - M.: Jleno, 2007.- 504 c. - ISBN 978-5-7749-0473-0: 231-00.

5. Bepbux M. (2008). ITyreBoauTENIh IO COBPEMEHHON YKOHOMETpHUKE. M.,
Hayunas knura.

6. [b/I-1] baza manuabIx «O1IEHKH COBOKYMHOU (DAKTOPHOM MPOU3BOIUTEIHLHOCTH
poccuiickux ¢pupm oOpabdaThIBaroIIel MPOMBIIUICHHOCTH ¢ HH(OpMAITUEH 0
reorpaduyeckon JoKaIu3aum»

7. [bJ-2] ba3a nanubIx «HIEKCHI COBMECTHOM JIOKAJIM3AIMH JIs1 [TAp OTpacieu
o0OpabaTsIBarolIel NPOMBIIIEHHOCTH Poccumy.

7. MATEPUAJIBHO-TEXHUYECKASA BA3ZA, TH®OOPMALIMOHHBIE
TEXHOJIOI'MH, IPOI'PAMMHOE OBECIIEHEHUE
N UHOOPMAILIMOHHBIE CITPABOYHBIE CUCTEMbI

Jns  mpoBeleHUs 3aHATAW 1O JUCHUIUIMHE HEOOXOJIMMO MaTepHalbHO-
TEXHUYECKOE 00ecreyeHue yueOHbIX ayIUTOPHUI (HArIsAHBIMA MaTepraIaMu, SKPaHOM,
MYyJIbTUMEIUUHBIM TpoekTopoM ¢ HoyTOykamu (IIK) nns mpeseHtammu yd4eOHOTO
MaTepHala, BEIXOJIOM B ceTh MHTepHeT, mporpaMMHbIME npoayktamu MicrosoftOffice
(Excel, Word, PowerPoint)) B 3aBUCMMOCTH OT THUIa 3aHATHUNA: CEMHUHAPCKOTO U
JICKIIUOHHOTO THIIOB, TPYIIOBBIX W WHIWBHUIYAIbHBIX KOHCYJIbTAlUN, TEKYIIETO
KOHTPOJISI ¥ IPOMEKYTOYHOM aTTeCTAIINH.

Jl5ia camocTosTeNnbHOM paboThl 00yUYaroIUMCs HEOOXOAUM JOCTYN B YMTAJIbHBIC
3ambl OMOMMOTEKM W/WIM TOMEIIEHUE, OCHAIIEHHOE KOMIBIOTEPHON TEXHUKON C
BO3MOXKHOCTBIO TMOAKIIOUeHHS K ceTu «MHTepHeT», JOCTym B DIIEKTPOHHYIO
nH(pOopMaIIMOHHO-00pa30oBaTeNibHY0 cpeay opranuzanuu u ObC.

VYyebHas ayauTopus IS TPOBEICHUS 3aHATUH JIEKIHMOHHOIO THMNA U
IPOMEKYTOUHOM aTTeCTaIIH.

O6opynoBaHue:

Paboune MecTa cTyICHTOB: MApPTHI, CTYJIbS;

Pabouee mecTo npenonaBareis: CToI, CTYJ;

Jlocka a1 pucoBaHusl MapKepaMu;

MynbTUMEIUIHBIN TPOEKTOP.

VYyeOHast ay TuTOpUS AJIsl IPOBEJACHUS MPAKTUYCCKUX 3aHITHIA.
O6opynoBaHue:

Paboune MecTa CTyA€HTOB: CTOJIbL, CTYJIbS;

Pabouee mecTo npenogaBarens: CTOJN, CTYJI;

Jlocka muis pucoBanusl MapKepamu,

26



Jlocka HHTEpaKTUBHAL;

MynbTUMEIUITHBIN TPOEKTOP;

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

[TporpammHuoe obecnieyeHue:

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

MicrosoftOffice 2019 (xontpakt ¢ mpomaBiom AO «Jlamut» ot 18.10.2019
Nel17/08-19);

GoogleChrome 76.0.3809.100 (cBoGoaHas TUIIEH3US);

Koncynberant (koHTpakt ¢ npojaaBiuoM 3A0 «Koncynbrantllntoc» ot 18.06.2009
Ne 6/n).

bubnunoreka (a00HEMEHT, YUTATBHBIN U KOMIIBIOTEPHBIH 3aJ1b1)

VY4ebHast aymuTopus ISl CAMOCTOSATEIBLHOM pabOTHI CTYyICHTA.

O6opynoBaHue:

Paboune MecTa CTyACHTOB: CTOJBI, CTYJIbs; [lepcoHaTBHBIC KOMITBIOTEPHI.

[TporpammHuoe obecnieyeHue:

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

MicrosoftOffice 2019 (xontpakt ¢ mpomaBiom AO «Jlamut» ot 18.10.2019
Nel17/08-19);

GoogleChrome 76.0.3809.100 (cBoOOgHAs TUIICH3U);

DeductorAcademic 5.3.0.88 (cBoOOHAS TUIICH3MSA);

MicrosoftProjectProfessional 2019 (kontpaktr ¢ mpomaBuoM AO «Jlanut» oT
18.10.2019 Ne117/08-19).

ProjectExpert 7 Tutorial (60 yu. mect, ceTs) (KOHTpakT ¢ mpoaasiom SoftLine ot
14.11.2013 NeTr060872);

VmwareHorizonClient 4.3.0.4209 (cBoOOIHAS TUIICH3USA);

CA AllFusion R7.2 (xontpakt ¢ npomaBuom OOO «Uutepdeiic [TPOD» ot
27.10.2008 No227/07-08-1OI1, 6eccpounsrii);

Oracle VM VirtualBox 6.0.10 (cBoO01Hast TuiieH3Us ),

ArgoUML 0.34 (cBoOGoaHas TUIICH3US);

ARIS Express 2.4d (cBoOogHas TUTICH3UA);

Stata/SEEducationalNetworkEditionRenewal (Stata) (konTpakTt ¢ mpoaasiom AO
«CODTIAVH TPEUI» ot 25.06.2019 Ne373100037619000000);

PostgreSQL Database 10.9-2 (cBoOomHasIUIICH3HS ),

EViews Academic Base License+ Unlimited Lab License (Eviews)
(xorTpakTcipoaaBioMAQO «Jlanut» ot 18.10.2019 Nel117/08-19);

Weka 3.8.3 (cBoOomHAS MTUTICH3HS);

Koncynberant (koHTpakt ¢ npoaaBioM 3A0 «Koncynbrantllntoc» ot 18.06.2009
Ne 6/m).

ba3el maHHbBIX, HHOOPMAITMOHHO-CITPABOYHBIE U TIOUCKOBBIC CHCTEMBI
1. www.biblio-online.ru —2nextponHo-6ubnuoreynas cucrema [IbC] FOpaiit;

27



2. http://www.iprbookshop.ru — 3nextponHo-OMOMMOTEeYHast cucrtema [DBC]
«Iprbooks»

3. https://e.lanbook.com - DnexTponHo-6ubnMoTeYHas cuctema [IBC] «Jlauby.

4. http://elibrary.ru/ - Hayunas snektponnas 6uonuoteka Elibrary.ru.

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

6. https://dlib.eastview.com — Undopmarmonnsiii cepsuc «EastView.

7. https://www.jstor.org - Jstor. IloysiHbIe TEKCThl HAay4YHBIX >XypPHAJIOB U KHUT
3apyOeKHbBIX U3ATEIIbCTB.

8. https://elibrary.worldbank.org - Onexrponnast 6ubnmoreka Bcemupnoro banka.

9. https://link.springer.com - IloJHOTEKCTOBBIC IMOJIUTEMAaTHUYECCKHUE Oa3bl
aKaJeMUYECKHX KYPHAJIOB M KHUT U3/1aTelIbCTBa Springer.

10. https://ebookcentral.proquest.com - Ebook Central. [ToxHbie TEeKCTHI KHHT
3apyOEKHBIX HAYYHBIX U3ATEIHCTB.

11. https://www.oxfordhandbooks.com - JlocTym K TIOJHBIM TEKCTaM
crpaBouHukoB Handbooks uznarenscrea Oxford mo nmpeaMeTHbpIM 00JaCTIM: SKOHOMHUKA
U (PMHAHCHI, PaBO, OM3HEC U yNPaBIICHHUE.

12. https://journals.sagepub.com - IlosHoTekcTOBasi 6a3a Hay4HBIX >XYypHaJIOB
aKaJeMHUYeCKOro U3/1aTeNbcTBa Sage.

13. CripaBouHo-nipaBoBas cucreMa «KoHcyabTaHT.

14. DneKTpOHHBINA MEPUONYECKUNA CIPABOYHUK «I apaHT».
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