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

1.1. Juctmmnmaa 51.0.03 «3kxoHOMeTprKa (IPOABUHYTHIN YPOBEHB)» 00ECIIeYNBAET OBJIaICHUE

CICAYIOIUMHA KOMIICTCHIIUAMM:

Kon HaumenoBanue Kox HauMmenoBanue >Tamna
KOMIICTCHIIMM | KOMIICTCHIIUH ATana OCBOCHHS OCBOCHHS KOMITCTCHIIUH
KOMIIETCHITUHU

OIIK OC-3 Cnocoben npumensars | OIIK OC-3.1 CnocobeH  HpUMEHSATh U
NPOABUHYTHIC 000CHOBBIBATh METO/IbI
MHCTPYMCHTAJILHBIC IIPOrHO3MPOBAHMUS u
METOAET SKOHOMHYECKOTO aHajau3a
SKOHOMHUYECKOTO
T —— IIPU PEIICHUH MPAKTHYECKUX
NPAKTHYECKUX U (MIIH) U (WIM) MCCledoBaTeIbCKUX
HCCJIEA0BATEIBCKUX 3aaad4.
3a7ad.

OIIK OC-5 Cnocoben OIIK OC-5.1 . CrtocoO¢H UCIT0Ib30BaTh
HCIIOJIb30BAaTh COBPEMEHHBIC
COBPEMCHHBIC uH(pOpMaIMOHHBIC
nH(OPMAIMOHHBIC TEXHOJIOTHH U TPOTPAMMHBIC
TEXHOJIOTHH U Cpe/ICTBa MPU PEIICHUN
MIPOrPaMMHBIC MPAKTHYECKHX 33124 110
CpEeIICTBA MPHU PEIICHUH 9KOHOMETPHUKE U METOJaM
MIPaKTUYECKUX U (WIIH) IIPOTHO3UPOBAHUS.
HCCIIEIOBATEIIbCKUX
3a7ad.

1.2.B pe3ynbTare OCBOCHUS JUCHUIUIMHBI Y CTY/I€HTOB JOJKHBI ObITh C(HOPMUPOBAHBDI:

Ucnionp3oBanne TpynoBbIX GYHKIUM  00S3aT€IbHO  TOJIBKO JUIA  NMPodheCcCHOHATBHBIX
KOMIIETEHIINH, YCTAHOBJIEHHBIX CAMOCTOSITEIBHO.

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

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

Jlist CTyneHTOB OYHOH H OYHO-3a04HOM (opmbl OOy4YeHHS HA KOHTAaKTHYHO padoTy ¢
MIPENoaBaTesIeM BbIAeIeHO 66 yacoB, U3 HUX 32 yaca JeKIui 1 32 yaca NpakKTUYECKUX 3aHATHM,
B TOM UHCI€ Ha KOHCYJbTAallMI0 HAa TMPOMEXKYTOYHYIO aTTecTalMio — 2 4dYaca, Ha
CaMOCTOSITEIIbHYIO0 paboTy 00ydaromuxcst BeijieieHo 78 gacoB. J{Jisl CTyIeHTOB 3a09HON (hOPMBI
oOydeHHs Ha KOHTAKTHYIO paboTy C MpernojaBaTelieM BbIIENeHO 32 yaca, U3 HUX 16 4acoB
ek u 16 4YacoB MPaKTUYECKUX 3aHITHUN, HA CAMOCTOSTENBbHYIO paboTy OO0yJarommxcs

BEIZIeNeHo 142 Jaca.




MecTto nucuumianabl B crpykrype OI1 BO
Juctummna 51.0.03 «OkxoHoMeTpuKa (IIpOJABUHYTHIN YpOBEHb)» u3ydaercd Ha 1 kypce, B 1
ceMecTpe Uil CTYICHTOB OYHOW M OYHO-3a04YHOM (POpPMBI OOYYEHHS; CTYJCHTAaMHU 3a0YHOU
dbopmbl — Ha 1 Kypce.
Hucnurnmuaa b1.0.03 «9koHoMeTpuKa (MPOABUHYTHIN YPOBEHB)» PEATU3YETCs MOCIE U3yUEHUS
JUCIUIUIMH OakalaBpHara.
dopMa NPOMEKYTOYHOM aTTECTAllMM B COOTBETCTBUM C YYEOHBIM IJIJAHOM — SK3aMEH B

MMCbMEHHOU (opme.

3. ConepxaHue u CTPYKTYpa THCHHUILIHHBI
Ounasn popma odyuenusn

O0beM JHCHMILVIMHBI , Yac. ®opma
KonrakTHas pa6ora TeKylero
ol0yvarommuxes ¢ KOHTPOJIsI
N‘_’ l'[/l'[ HaHMeHOBaHHe TEM a3/1eJ10B nmpenogaBarTejIeM CII€EBAEMOCTH
(pas ) Bcero pernox . cec |7V i
10 BUAAM y4eOHBIX 3aHATUIH MPOMEKYTOYHO
KC i
I JP 3 P arrecTaluu™**
T | Perpeccuonnslii ananus u
eMa L. SH/IOTEHHOCTb 16 4 2 10 113, 1
Tema 2. OlLieHKa CUCTEM YpaBHEHHIA 18 4 4 10 ey}
Tema 3. Moenu naHeJIbHBIX JaHHBIX.
20 4 4 12 113, 7
Tema 4. Henuneitapie Monenu u otoop 18 4 4 10 13, 1
Tema 5. ATanTUBHBIE METOABI aHAJIH3a
BPEMEHHBIX PSAIOB.
ITpOrHO3MPOBAHKME MO MOJIEIIAM 18 4 6 8 13,/
ARMA, ARIMA.
Tema 6. [TpuunHHOCTE U G10YHAS
9K30T€HHOCTb. 12 2 2 8 113, 1
Tema 7. MeTo10510T1s BEKTOPHBIX
aBToperpeccuii (VAR). 16 4 4 8 113,
Tema 8. Henuneiinble Mosieny BpeMEHHBIX
psnoB. Mojenu BpeMEHHBIX PSIOB
C YCIIOBHOI 18 4 4 10 13,1
reTepOCKEAACTUYHOCTHIO
Tema 9. [IpakTrdyeckue BOIPOCH
KOUHTETPAllMOHHOTO aHalin3a
HECTAIIMOHAPHBIX BPEMEHHBIX 6 2 2 2 I
psanoB. JluHaMu4ecKkuit MeTo1
HauMEHBIINX KBaJIpaToB.
KoHncynbranust Ha IpoOMeKyTOUHYIO aTTECTALIUIO 2
IIpomexyTouHast arectauus 36 Ok3.




O0beM IMCHMILIMHBI , Yac. ®opma
KonrakTHas padora TeKylero
00yJalomxcs ¢ KOHTPOJIsI
Ne n/n HaunmenoBanue Tem (pa3aenos npenojaBaTe/ieM CIIeBaeMOCTH
(pasze108) | g ero peroa . |crc |? ’
o BUAaM y‘leﬁl—lbIX 3aHATHHA MPOMEKYTOYHO
KC i
- P 13 P arrecTauu***
Bcero nmo kypcy: 180 32 32 78
Ouno-3aounas popma odyuenusn
O0beM IMCHMILIMHBI , Yac. ®opma
KonrakTHas padora TeKyLIero
00y4aromxcs ¢ KOHTPOJIsI
Ne n/m HaunmeHoBaHue TeM (pa3esioB) Beero npenoaaBaTejieM CPC yCrneBaeMoCTH,
T
10 BUAAM Y4eOHBIX 3aHATHI NPOMEKYTOYHO
KC i
- P 13 P arrecTauu***
T | Perpeccuonnslii ananuz u
ema - SHIOTEHHOCTh 16 4 2 10 113, 1
Tema 2. OueHka cucTeM ypaBHEHHI 18 4 4 10 ey!
Tema 3. Mopenu naHenbHbIX TaAHHBIX.
20 4 4 12 113, 1
Tema 4. Henuneitnbie Mogenu u oTo0p 18 4 4 10 13, 1
Tema 5. AJanTUBHBIE METO/IBI aHAIH3A
BPEMEHHBIX PSIOB.
ITpOrHO3UpOBaHKUE HO MOZEIIAM 18 4 6 8 113,
ARMA, ARIMA.
Tema 6. [pwumHHOCTE U O10YHAS
5K30T€HHOCT. 12 2 2 8 13,/
Tema 7. Mero0510T1s BEKTOPHBIX
aBToperpeccuii (VAR). 16 4 4 8 113, 1
Tema 8. Henuneiinbie MOJEIN BPEMEHHBIX
panoB. Mozienu BpeMEHHBIX psIOB
C YCJIOBHOM 18 4 4 10 113, 1
reTepoCKeJaCTUYHOCTHIO
Tema 9. [IpaxkTryeckue BOIPOCH
KOMHTETPAllMOHHOTO aHaIn3a
HECTAl[MOHAPHBIX BPEMEHHBIX 6 2 2 2 I
psanoB. lunaMuueckuii METo.
HauMEHBIIINX KBaJIPaToB.
Koncynpranus Ha MpoMexXyTOUYHYIO aTTECTAIlUIO 2
IIpomexyTouHast arecTauus 36 Ok3.
Bcero nmo Kypcy: 180 32 32 78




3aounan hopma odyuenusn

O0beM TUCIHUILIHHBI , Yac. ®opma
KonrakTHas padora TEKYLIEro
odyualommuxcsi ¢ KOHTPOJIst
npenojgaBartesaeM ycneBaemMocT
HauMeHoBaHue TeM .
Ne i/ 10 BU/AAM y4eOHBIX 3aHATHI H,
(pa3nesoB) Bcero CPC
MPOMEKYTOY
KC HOI
J JP 113
P aTrecTanuu®
*%
Perpeccuonnslii  aHanu3z u
Tema 1. SH/IOTEHHOCTb 20 2 2 16 113, 1
OreHka cucTeM ypaBHEHUH
Tema 2. 22 2 2 18 113, 1
Tema 3. Mogenn naHeTbHBIX TaHHBIX.
20 2 2 16 113, /]
Tema 4. Hemuneinsie MOJIEN u 20 5 18 3,1
oTbop
Tema 5. AnanTuBHBIE METOIBI
aHaliM3a BPEMEHHBIX DSIOB. 20 2 2 16
IIpornosupoBanue () .4
moaensim ARMA, ARIMA.
Tema 6. [MpuynaHOCT, W OJOYHAS
9K30T€HHOCTb. 18 2 2 14 13, 1
Tema 7. Merononorus BEKTOPHBIX
aBToperpeccuii (VAR). 18 2 2 14 113,
Tema 8. Hemuneiinnie MOJIENHN
BPEMEHHBIX DSI0B. Mojenn
BPEMCHHBIX pAa0B C 20 2 2 16 3 ,ZZ
YCIIOBHOM 7
TeTePOCKETACTHIHOCTHIO
Tema 9. [pakTryeckue BOTIPOCHI
KOWHTETPAI[MOHHOTO aHalin3a
HECTAIIMOHAPHBIX BPEMEHHBIX 16 2 14 yié
psnoB. JluHaMu4yecKuil MeTos
HaMMCHBIIINX KBaJ[PaTOB.
ITpomesxyTouHas aTecTanus 6 Ox3.
Bcero no kypcy: 180 16 16 142

IIpumeuanue:

** — hopmul mexyweeo KoHmpoas ycnesaemocmu. npakmuyeckue 3aoanus (I13), ooxnao (/).
***dhopma npomedcymounol ammecmayuu.: IK3amen (9K3).

Conep:xanue IMCUMILTHHBI

Tema 1. PerpecCMOHHBIN aHAIHU3 U JHAOTCHHOCTD.

OTanbl SMOUPUYECKOTO aHAIM3a SYKOHOMHYECKHUX 3a1ad. Tunbl maHHbIX. CTpyKTypHOE U

HECTPYKTYpHOE MojienupoBanue. [IpHunHHO-CIIeICTBEHHAsT CBsi3b M mpuHIMI Cceterisparibus.

YciaoBHOE MaTEMAaTUIECKOE OKUTaHUE.




Knaccuueckas nuHeitHas monenb perpeccur. OlieHKa METOJAOM HAaWMEHBIIMX KBAJIPaTOB.
BriBog MHK-onienok. MeTo MOMEHTOB — ompenencenue u npumep. [lomodpanubie 3HaYCHUS U
ocratku. KadectBo mondopa. Koaddunmentsr perpeccun, nsmenenue macmrada. [Ipocreitmme
crocoObl ydera HenuHeHocTH. MomenTsl MHK-oneHok, MX HeECMENEeHHOCTh, IUCTEepCHUsi
orieHoK. OneHKa AUCTepCHH OMIHOOK.

Mopnens perpeccuu ¢ MHOTHMH OOBSCHAOIMUMHU TepeMeHHbiMH. MHK-omnenku ms
MHOKeCTBEHHOM perpeccun. Teopema I'aycca —MapkoBa. OlieHKa AMCIIEPCUM  OIIMOKH.
Martpuua koBapuauuu oueHok. Marepnperanus koa3huimeHToB.

OueHnBaHuE YCIOBHOTO OKUJIAHUS U IPOTHO3UPOBAHUE.

IlocTpoeHne HOBEpUTENBHBIX MHOXKECTB M IpoBepka rumores.Pacnpenenenns MHK-
OIICHOK KO?()(HUIIMEHTOB W OCTATOYHOW CyMMBI KBajapaToB, {-craTucrtuka. JloBepuTeabHBIC
WHTEPBANbl JJI1 OTICNbHBIX KOX(PGUIMEHTOB, OCHOBaHHbIE HAa 3HAYCHHUSIX {-CTaTUCTUK.
[IpoBepka TrUMNOTE3: KPUTUYECKOE MHOXKECTBO M YPOBEHb 3HAUYMMOCTH CTaTUCTUYECKOIO
KpUTEpHsi, MOILITHOCTh KPUTEPHUS IPH MPOCTON albTepHatuBe. [IpoBepka rumnores o 3HaAUYCHUIX
K03 dunreHToB ¢ ucnonb3oBanueMm t-craruCruku. HaOmroneHHblli ypoBeHb 3HaumMoctu (P-
3HAYCHHUE).

Cnyuaiiabie perpeccopbl. Acumnroruueckue cBorictBa MHK-ounenok. CocTosiTeIbHOCTD.
TecTupoBaHue TUNIOTE3 C UCIIOIB30BAHUEM ACUMITOTUYECKUX CBOMCTB.

TectupoBaHue MPOU3BOJILHBIX OTpaHUUYEHUI Ha KoapduumeHTsl. F-cTatucTuka.

[TpoGieMbl MHOKECTBEHHOH perpeccHoHHOi Monenu. Beibop dyHKIIMOHATBEHOU (HOPMBI.
Oumbku cnenudukanuu. TectupoBanue Ha omuOku crneuudukanuu. KoppenupoBaHHbie
perpeccopsl. IIpoGiema wmynpTUKOUIMHEApHOCTU. [IpomymenHsie nepemeHHbie. CMelieHue
orneHok. [Ipokcu-nmepemennbie. buHapHble U JUCKpPETHBIE OOBACHSIIONIUE TMEPEMEHHBIC.
CrenepupoBanHblie perpeccopsl. [lepemenHbie, n3MepeHHble ¢ omubkoi. Hecnydaiinas Beioopka
U TIpONyIIeHHbIE HAOTIOICHUSI.

[IpoGnema  reTepocKenacTUYHOCTH.  TecTupoBaHWE  THUNOTE3  MPH  HAIMYUAU
reTEePOCKETACTUYHOCTH. TeCTHpOBaHNE HA MPUCYTCTBUE TeTepocKkenacTUdyHOCTH. OO0OIICHHBIN
MHK. Hoctynusiiit OMHK.

OuporeHHocTtb. Mcrtounuku sHporeHHoctu. Cwmemenne B MHK-onenkax wu3-3a
OHJOTEHHOCTH. WHCTpyMeHTallbHBIE TepeMeHHbIe. TpeboBaHWUA K HWHCTPYMEHTAJIbHBIM
nepeMeHHbIM. 2-ctyneHdatbii MHK. CocTosTenbHOCTh, aCUMNTOTHYECKAss HOPMaJIbHOCTh M
sbdekTuBHOCTh.  TecTUpoBaHWE THUMOTE3. TecTHUpOBaHHME TUIOTE3 B  MPUCYTCTBUU
rerepockenactuyHocTu. [Ipobnemsr 2-crynenuatoro MHK. Crnabsie uHCTpyMeHTHI. TecThl Ha

HH/IOT€HHOCTh. TEeCT YCIOBUN CBEPXUACHTHUPHUKAIIH.



Tema 2. OueHka cucreM ypaBHeHU

MHK g1 cuctem ypaBHEHHMHA. OK30I€HHOCTh OOBACHSIOMIMX TepeMeHHbIX. Crporas
9K30T€HHOCTh. [lpuMepsl cucTeM: BHeEImIHE He cBs3aHHble ypaBHeHus (SUR), maHenbHbIC
nanHble. Bun matpunibl koBapuanuu omu6ok. Onenka oobequnennbiM MHK. Onenka OMHK un
nocrynasiM OMHK. Acumnrotuueckue cBoiictBa. TectupoBanue runore3. OLeHKa BHEIIHE HE
CBSI3aHHBIX YPaBHEHUU C OTPAaHUYCHUSIMU HA MTapaMeTpBhl.

OueHka cucTeM YpPaBHEHHMU C IMOMOIIBK) HMHCTPYMEHTAIbHBIX IMEPEMEHHBIX. 2-CTyNEHYaThbli
MHK nns cuctem ypaBHenuid. 3-cryneHuarsii MHK. OO0oOmieHHBIT MeTOJ MOMEHTOB.
Marpuist BecoB. OnTumainbHasi MaTpuia BecoB. Beibop metona onenku cucrem. TectupoBaHue
TUTIOTE3.

Cucrtembl OJIHOBPEMEHHBIX YPAaBHEHUN. DKOHOMHUYECKHE 3a/laud, MPUBOJAILME K CHUCTEMaM
OJIHOBPEMEHHbIX ypaBHeHUU. Mnentudukanus. YcnoBus uckiaroueHus. CokpaiieHHas dopma.
Jluneiinple  orpaHMuyeHuss  o0miero  BHAA.  YCIOBUS ~ MACHTUPUKALUMH,  OTCYTCTBUS
UACHTH()HUKAIIMY, TOYHOH WICHTU(DUKANIUUA U CBepxuAcHTHGHUKAMU. DPQPEKTUBHAS OICHKA
napaMeTpoB COKpaiieHHOW (opMmbl. UaeHTudukanus Ha OCHOBE MPOU3BOJIBHBIX OTPaHHUYEHUN
MEXIy ypaBHeHUsMU. MaeHTudukaius Ha OCHOBE OTpaHMUYEHUN Ha MaTpUIly KOBapUaIUU.

HennHenHOCTh M0 3HIOT€HHBIM [TIEPEMEHHBIM.

Tema 3. Mogein naHeJbHBIX JAHHBIX

MortuBamus: mpobiiemMa MpOMyIICHHBIX TepeMeHHbIX DukcupoBaHHBIE d((DEKTHI, CIydaifHbIe
s dextrl. [Ipeamonoxkenuss 00 ommMoOKax: cTporas dK30T€HHOCTh OOBSCHSAIONINX MEPEMEHHBIX,
nonepuoaHasl 9K30reHHocTh. OlleHKH ypaBHeHMs B pasHocTAX. OlLleHKH maHenedl co
ciyuaitHeiMu 3¢ dexramu. OneHku nanenen ¢ pukcupoBaHHbIMU dpdexkramu. Tect Xaycmana.

Knactepuzanust HabmoeHUH.

Tema 4. HesimHeitHOCTb 1 0TOOP

JluckpeTHble 3aBUCHMMBIE TepeMeHHble. JIuHeltHas Moaenb BeposTHOCTH. [IpoOur-monens.
Jloructuueckast Mmojenb. OLEHKAa METOJJOM MAaKCHMAaJbHOTO TPABAONOA00Ms. DHIOTEHHOCTh B
06135[CHSIIOH_[I/IX HepeMeHHBIX. MHO)KGCTBCHHEUI JIOTUCTUYECCKAass MOICIb. YHOpH)IOT-IeHHI)Ie
JIOTUCTHYECKHUE U TPOOUT-MOJIETIH.

[len3ypupoBaHHbIE pErpeccHy W HeclydailHble BbIOOpKH. ToOuT-monenu. ['eTeporeHHoCTh U
SHIOTEHHOCTh B TOOUT-Mozensax. CenekTHUBHAas BBIOOpKA. TECTUPOBAHUE M KOPPEKIUs

CMEIIIEHHUS CeIeKTUBHOM BHIOOPKHU



OneHka mporpaMM H AKCIEpUMEHTOB. [IpoOiiema am3aiiHa SKCIEPUMEHTOB U CamMoOOTOOp.
Meropl OIICHKM C HCIIOJIb30BaHUEM Propensityscore. MeTonabl OIEHKH C HCHOJIb30BAaHHEM

HHCTPYMCHTAJIbHBIX TICPCMCHHBIX.

Tema 5. AnanTuBHBIE MeETOAbI AaHAJIM3a BpeMeHHbIX PpsiAoB. IIporHo3upoBanue mno
moaeassMm ARMA, ARIMA

CrnaxxuBanue BpeMeHHOro psaa. [IporHosmpoBanue OyAyHIMX 3HAUEHUN BPEMEHHOIO psija.
Ckonp3simiue  cpennue. @uubTp  Xoapuka — [Ipeckorra. IIpocToe  AKCIOHEHIMATbHOE
criiakuBaHue. J[BOMHOE SKCIOHEHLMAIbHOE CrilakuBaHue, metoa bpayHa. Merox Xoubra.
Meron Xonpra — Bunrepca. ®unbtp bakcrepa — Kunra. IIporHosupoBanue mno MoneisMm

ARMA, ARIMA.

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

IIEPEMEHHBIX OTHOCUTENIBHO APYTrOi IPYIIIBI IEPEMEHHBIX.

Tema 7. MeTomosiorusi BeKTOpHbIX aBToperpeccuii (VAR)
Mertononorus VAR u ee uncrpymentapuil (QyHKIUU UMITYJIBCHOIO OTKJIMKA U JAEKOMIIO3ULIMH
aucriepcuit  ommOOK  mporHo3oB). [lpumepsl wucnonb3oBanusi Metomojorun VAR mis

KOHKPCTHBIX CTATUCTUYICCKUX JAaHHBIX, BOBHUKAIOMINEC IIPU 3TOM 3aTPYAHCHH.

Tema 8. HenuneliHble MOJ€/JIM BPEMEHHBIX PSA10B

Mogenu BpeMEHHBIX DSJIOB C YCJIOBHOW TeTEPOCKETACTUYHOCTHIO; MOTHBAIUS K HX
ucnonb3oBanuto. Monens ARCH, ee Henocratku. TectupoBanne Ha ARCH-3ddexr. Moaenu
AR/ARCH. CrannmaptusoBanubie octatku. O6obOmennas ARCH wmogens (GARCH), ee
npeuMyiiectBa W HemocraTku. TectupoBanne Ha GARCH sddexkr. Moxemrn AR/GARCH.
Monens IGARCH. Mogemu ¢ a¢gdexrom peraara: EGARCH, TARCH.

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

Muoromepusie Mmojenn GARCH.

Tema 9. IIpakTnuyeckue BONPOCHI KOMHTEIPANMOHHOIO AHAJIM3a HECTAMOHAPHBIX
BpeMEHHBbIX psiioB. J{luHAMUYecKHii MeTO HAaMMeHbIIUX KBA/IPATOB

MeTo1p1 OLIEeHMBaHUS I0JITOBPEMEHHOM CBSI3U MEX/ly HECTAllMOHAPHBIMU BPEMEHHBIMU
psaamu. OueHuBaHUE B TpeyrosibHON Mojenu. OneHuBaHUE paHra KOWHTErpaluud MeETOJIOM
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Moxancena. JlvHamMuyeckuii METOJ, HauMMEHBIIMX KBaAparoB. JMHamMuyeckuii MeTox
HANMCHBIINX KBaIIpaTOB JJIA KOI/IHTerI/IpOBaHHbIX pSIILOB HepBOI‘O Hops{):u(a
HUHTECT pI/IpOBaHHOCTI/I. I[I/IHaMI/I‘-ICCKI/Iﬁ MCTO/] HaANUMCHBIIINX KBal[paTOB JUIA CUCTCMBbI
KOUHTECTPUPOBAHHBIX  PAMIOB, COJEpXKAIIed pPsAAbl  MEPBOTO M BTOPOrO  MOPSIKOB

HHTEIPUPOBAHHOCTH.

4. Marepuanbl TeKylero KOHTpOJisi ycneBaeMocTu o0y4yaromuxcst 1 GoHx OLEeHOYHBIX
CpeacTB MPOMEKYTOYHOM aTTeCTALMH 110 IMCHHUILINHE
4.1. Tekymuii KOHTPOJIb yCII€eBA€MOCTH

4.1.1. ®opMBbI TeKyl1ero KOHTPOJIS yCIeBAeMOCTH

Tema (paznen) MeTtoabl TEKYyIEro KOHTPOJIsS
YCIIEBAEMOCTHU
Tema 1. PerpeccroHHBIN aHaIU3 U S3HAOT€HHOCTh I[IpakTuyeckue 3ananus. JJoknan.
OueHka cucTeM ypaBHEHUN [IpakTuueckue 3ananus. Jlokuan.
Tema 2.
Tema 3. Moenu maHeIbHBIX JaHHbBIX. [Ipaktnueckue 3amanud. JJokmnas.
Tema 4.  |HenuneliHbsie MOJenu 1 0TOOP IIpaxTnueckue 3ananus. Jlokian.
Tema 5. |AmantuBHbBIE MeETOABI aHanu3a BpeMeHHBIX | [IpakTnueckue 3apanus. JJoxnan.
panoB. IIporHo3upoBaHue 1O  MOJEISAM
ARMA, ARIMA.
Tema 6.  |[[I[pyyrHHOCTH U OJ0YHAS SK30T€HHOCTb. IIpakTrnueckue 3ananus. JJoknan.
Tema 7.  |Meromosiorusi  BEKTOpHBIX aBToperpeccuil | [Ipaktnueckue 3aganusd. [Jokmna.

(VAR).

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

Tema 9.  |[IpakTHUeckue BOMPOCH KOMHTErparroHHOro | Jlokma.
QHAJIM3a HECTAlMOHAPHBIX BPEMEHHBIX PsJIOB.
JlnHaMUIecKuit METOJ HaNMEHBIINX
KBaJpaToOB.

4.1.2. MaTepuaJibl TeKyIIero KOHTPOJISI YCIeBAeMOCTH

TunoBbie oneHOYHBbIEC MaTepHaabl 10 TeMe 1. «PerpeccHOHHBIN aHAJIM3 U JHIOT€HHOCTH»
BapuaHT npakTH4ecKoro 3aJaHus:

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

npeanpusTHs, X — YUCIEHHOCTh MepcoHala, Y — KOJIMYECTBO pyKoBoauTene) [2]:
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[ X Y i X Y i X Y

1 394 40 10 797 88 19 800 116
2 347 42 11 788 90 20 950 138
3 367 47 12 730 94 21 1080 140
4 458 54 13 809 98 22 1125 170
5 523 57 14 727 107 23 1121 107
6 411 59 15 715 110 24 1300 190
7 550 66 16 1099 119 25 1350 122
8 634 72 17 1122 124 26 1600 310
9 538 78 18 1115 127 27 1750 145

BbeInogHUTE OLIGHMBAaHUE MOJACIH perpeccuu Y Ha KOHCTAHTY H X ) C(bOpMHPYﬁTe paa

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

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

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

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

OueHuTh MOJIEIb PErpeccuu Y ma KOHCTAaHTY U X, UCIIONIB3ys BCTPOCHHYIO B EViews
MpoLeAypy B3BEIIEHHOT0 MeToja HauMeHblux kBajapatoB (WLS). B cooTBercTBylOIIEM OKHE
yKa3aTh BECOBYI (YHKIHIO (C KOTOPOM B3BEHIMBAIOTCS OTKJIOHEHHUs). CpaBHUTH OIICHKHU
KOO()PUIIMEHTOB ¢ OIEHKaMH, TOJYYCHHBIMH TIPH  HEMOCPEICTBEHHOM  OIICHUBAaHUU
peoOpa3oBaHHOTO YpaBHEHHUSI.

OOpatuTh BHUMaHHE HAa OCOOEHHOCTHM TpoTokona oueHuBanus WLS (B3BemieHHbIE U

HEB3BEIIEHHbIE CTATUCTUKHN). CpaBHUTH 3HAUYCHUS R2 IUTS. B3BEIIEHHBIX U JJIS HEB3BEIICHHBIX
CTaTHCTUK U OMPEJEIUTh KaKoe U3 ABYX 3HAYCHHH OOIbIIIe.

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

TeMBbI TOKJIA0B:

1. MeTon HaMMEHBIINX KBA/IPATOB.

2. MoaenupoBaHue CTPYKTYPHOTO CIIBHTA.

3. O000IIeHHBII METOI HAMMEHBIINX KBaIPaTOB.
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4. JlocTymHbBINM 0000IIEHHBIN METO] HANMEHBIIINX KBaJIPaTOB.

5. B3BeweHHbI METO/I HAMMEHBIIINX KBAIPATOB

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

Bapuanr 1. [Ipumenenue 10cTynmHOro 06001IIeHHOr0 METO/Ja HAMMEHBIITNX KBaJpaTOB
CrenepupoBatrh JaHHbIE, IOPOKIAEMbBIE MOJENBIO

DGP: vy; =12+3%; +2¢j, x=12*@rnd,

£=0, &=07g_+v;, v; —»iid.N(01), i=1..,100

Hcnonp3ys creHeprpoBaHHBIE JaHHBIE KaK CTaTUCTHUYECKUE AaHHbIE, poBecTu OLS

Yi =a+ X +é&i

OILICHHMBAHME CTaTUCTUYCCKON MOJIEIU , BBIIIOJIHUTb JUAT'HOCTUKY

MO00PaHHOM MOJICIIH.

HpOI/ISBeCTI/I H606XOI[I/IMYIO KOPPCKIOUIO CTATUCTUYICCKUX BBIBOJOB OTHOCHUTCIIbHO 3HAYCHUM

KOB(l)(l)I/IIII/ICHTOB. CpaBHI/ITI) MOJYUYCHHBIC CTATUCTUYCCKUEC BBIBOAbBI B OTHOIICHHU N

ko3 durmenta ﬁ npu ucnojb3oBanuu OLS onenku, orienku Hpron — Becta, onieHku,

noxydaemoii B Eviews ¢ AR(1) cocrasistonieid, orienku [Ipaiica-Yuncrena u onenku Koxpeiina

- Opkarra.

4. CpaBHI/ITB (eCJ'II/I MO)KHO) COOTBCTCTBYIOIINEC OLICHCHHBIC MOCIIN MCKAY CO6OI>1, HCIIOJIb3Y:

uH(GOPMaIIMOHHBIE KPUTEPUH.

TeMbl 10KJIA10B:

1. O1ieHKa METO/IOM HHCTPYMEHTAJIbHBIX TIEPEMEHHBIX.
2. JIByX1IaroBelif METOJ] HAMMEHBIIIUX KBAJIPaTOB.

3. Tectol Ha crienUUKAIMIO MOJEIH.

Tunosble OLCHOYHBIEC MaTEpHUAJbI IO TEME 3. MO}ICJII/I NMaHCJIBbHBIX JJaHHbIX.
BapuaHT NMPAKTUYIECCKOI'0 3a/ITaHUA:
HpoaHaJ'II/ISI/IpOBaTB MOJCJIb:

P, =aS; +bX; +¢&n

St =CSt_1 +ér2

2
) iidNOY ) XM=t 1
t2) _ 012 02

P
rae U - 06beM NpOM3BOACTBA HEKOTOPOTO TOBApA;
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S
U - 06BEM IPOAK STOrO TOBAPA;

U - HekOTOpas epeMeHHas, BaKHas JUIs IIPUHATHS PELIEHUH 00 00beMax IIPOU3BOICTBA,
HK30I'€HHAs 110 OTHOILIEHUIO K PaCCMAaTPUBAEMON CUCTEME OJHOBPEMEHHBIX YPABHEHUIA.
OnpenenuTtpb, Kak XapaKTepU3yeTCsl KaKI0€ U3 ABYX YpaBHEHHIA: HETOUICHTU(DUIIUPOBAHO,
TOYHO UAECHTU(PHULHPYEMO, CBEPXUACHTUDUIUPYEMO.

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

OueHuThb, Kak BIMSET PELICHUE, IPUHATOE HA OCHOBAaHUU 3TOM MPOBEPKH Ha
UACHTU(PUIUPYMOCTH MOJIENIN U KaK XapaKTepU3yeTcs KaKJ0€ U3 IBYX ypaBHEHUN HOBOM

CHCTCMBI.

X P S
Hpe,I[HOJ'IO)KI/ITB, 4TO IICpEMCHHAA t CBs3aHa C ICPCMCHHBIMU t u t TOXIACCTBOM

X=X =R =5 TaK 9TO MEPEMEHHYIO ~ U MOXKHO PacCMATpHBATh KaK HHBCHTAPHEIC
2

3amachl ToBapa, a Xt = Xt-1  cax wamenenne 3amacos 1o CPaBHEHHMIO C TIPEABIIYLIIM
HEPUOOM.

Kak Biusier aTa mHpOpMaIs Ha BEIBOJBI OTHOCUTEIIFHO WIACHTU(DHUIIMPYEMOCTH MOACIH U
MpoLe1ypbl OLIEHUBaHUS [2].

Tembl 1oKIa10B:

1. TpexcryneHuaTslii METOJI HAUMEHBIIUX KBAJPATOB.

2. Henunelinble cucTeMbl ypaBHEHUH.

3. CucreMsbl ypaBHEHUH CIIPOCa: BBIPOKICHHBIE CUCTEMBI.

Tunosble oneHoYHbIe MaTepuaJbl 10 TeMe 4. HesimHelinble Moaen 1 oTOOP
BapuaHT npakTH4ecKOro 3aJaHus:

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

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

IlepemenHsble:

FARM —unentudukarop dhepmsl;

YEAR —rox 93,94, ...,98.

OO0BscHSIOIMNE TEpEMEHHBIE:

COWS — konuuectBo kKopoB, X1 — orkionenust IN(COWS) ot ero cpeanero no Bcem hepmam;
LAND - 3emensnubie yroaps, LABOR — 3arpats! Tpyna,

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

YEAR93,...,YEAR98 — namMmmu-nepeMeHHbIE.
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OObsicHsIeMble IEpEMEHHBIE:

MILK — o0Bbem mpon3BoACTBa MOJIOKA Ha epMe;

YIT=In(MILK).

Hcnonp3ys 3TU JaHHBIE, OLIEHUTH Pa3InYHbIC MOJIENH C IIEJIbIO BHIICHEHUS BIMSHUS YKa3aHHbBIX
(dakTOpOB Ha 0OBEM ITPOU3BOACTBA MOJIOKA Ha (hepMme.

TeMbl 10KIA10B:

1. I'eTepockeIaCTUYHOCTD B MOJIENIN CO CIIy4aitHBIMH () (heKTamu.

2. ABTOKOppESLHNS B MOACISAX MAHEIbHBIX TaHHBIX.

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

Tunosble oLleHOYHBbIE MAaTePUAJIbI 10 TeMe S. AJallTUHBHbIE MeTObl AHAJIN3a BPeMEeHHbIX
psanoB. [IpornosupoBanue no moaeasim ARMA, ARIMA.

BapuaHT NpaKTH4eCKOro 3a/1aHHA:

Hcnonp3ys naker EViews creHepupoBaTh JaHHBIC O CPETHEIYIIIEBOM MECIIHOM J0XO0/IC CEMbH
(X) 1 kom4ecTBe aBTOMOOMIIEH (Y), UMCIOIIUXCS Y CeMbH [2].

[Tono6path NOAXOIAILYIO OPSIKOBYIO IPOOUT-MO/IEINb, OOBACHSIOIIYIO KOJTMYECTBO
aBTOMOOMJIEH B CEMbE BEJIMYMHOM CPEeTHEIYILIEBOTO MECSIUHOTO JOX0/a CEMbH.
[Tpoananu3upoBaTh NPOrHO3HbIE KauecTBa 0 100paHHON Moieinu. CpaBHUTh UX € KaYECTBOM
IIPOrHO30B [0 TPUBUAIBHON MOJIENN, HE YUUTHIBAIOLIEH BIUSHUE JOXOJI0B CEMbH.

Hcnons30BaTh IMponecC MopoKACHUA JaHHBIX!

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

X150y X o
rae 1 71000 - gesapucuMble, OIMHAKOBO pacHpeieieHHbIE CITydaifHbIe BeTHUHHBI,

(100;2100). &;

MMEIOIIIEe pABHOMEPHOE paclpe/iesieHue B MHTEpBaje - HE3aBUCHMBIC B

Xj o
COBOKYITHOCTH (M HE3aBUCHMBIE OT | ) CIydYaifHbIe BEJIMYNHBI, UMEIOIIHE OJNHAKOBOE

. 2 _
& _N (0'300 ) o =300 . IpunsaTh

HOPMAJILHOE paclpe/ielIiCHue

K=3 7 =1100, y, =1850

Equation

B o0nexre B KauecTBE METO/ia OLIEHUBAHUs BbIOpATh

ORDERED - Ordered Choice

, B KauecTBe pacrpenesenus ommbox Normal

PaccmotpeTs Tabnuily, moiayyaemyro Kak View — Prediction Evaluation .

Tembl 10KI210B:

1. Mopnenu co cnydaitHeIMU 3 exkTamu.
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2. Mognenu ¢ pukcupoBaHHBIME 3P heKTamu.
3. JluHaMu4yecKue MOJeI OMHAPHOTO BBIOOpA.
4. Ilonynapamerpuueckas MOJENb.

5. JIBymepHBIC TPOOUT-MOCIIH.

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

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

JIyIst OCTPOEHUS TPEXIIEPHOJHOTO CKOJIB3AIIEr0 CPEJHEro B nakeTe EViews MoxkHO
ucnonb3oBarh Henouky Objects = New object = Model = sma_3=(ind(-1) +ind +ind (+1))/3
WM BOCHOIB30BaThCA BCTPOECHHON (yHKIHEH

@movay: Genr — sma_3 = @ movav(ind (1),3) . 3nauenwue (ind(1),3) yka3piBaet Ha TO

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

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

I[J'ISI MMOCTPOCHUSA MATHIICPUOJHOI'O CKOJIB3AIICIO CPEAHCTO MOKHO HCII0JIb30BaTh LCIIOYKY
Objects ™ New object = Model = sma_5=(ind(-2)+ind(-1)+ind+ind(+1)+ind(+2))/5 num
BOCIIOJIb30BaThCsl BCTPOSHHOUN (PYHKITUCH

@movav: Genr — sma_5= @ movav(ind(2),5)
3nauenue (ind(2),5) ykas3bIBaeT Ha TO YTO YCPEIAHSAIOTCS TEKYIIee U 4 MPEAbLIYIINX 3HAYCHUSI

psiaa ind(2), To ecTh TEKyIIee | 0 JABa COCETHEMY (JI0 U TMOCIIE) 3HAUSCHHUIO CaMOT0 Psija ind |
TeMbl 10KJIA10B:

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

3. Meton Xombra.

4. Meton Xonbra-Bunrepca.

5. @uneTp bakcrepa-Kunra.

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

PaccmoTtpeTs cenytronryto moaens VAR(1) mist Tpex psiaos [2]:


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

Yt = 0,6Yt_1 + 0752t—1 + &1t

Xt = O,6Yt_1 + 0’252t—1 + &2,

Zt = 0’25Xt—1 + O,6Zt_1 +&3t-

BrBIACHUTE: BBIIIOJIHEHO JIU JJISL STOU MOJCIIN YCJIOBUC CTa6I/IHBHOCTI/I; ABJISICTCA JIX IIEPEMCHHAA

X G-nipyuanHOMU JyIsl IepeMeHHOn Y.

Yy =X;=2;=0

ITocTpouTh peanu3anuio yKkasaHHON MOJENH, I1oJ1aras U TEHEPUPYsI

E14,E92,E o
1 €263t kak nesaBucumble MEXy COOOH MPOIIECChI TAYCCOBCKOTO OEJIOT0 MIyMa ¢

Dley )= .. = Dleg ) =1 '
. JL1s1 KaX 01 Mapel IEPEMEHHBIX IPOBEPUTH TMIIOTE3Y O TOM, YTO
OJTHA U3 MIEPEMEHHBIX He sBIsieTCsl G-TIPUYMHOM U1 BTOPOU IEPEMEHHOIA.

Marpuynsbiii noauaoMm A(L) nMeer 31ech BUI

1 00) (06L 0 05L) (1-06L 0 -0,5L
AlL)=I3-IhL=|0 1 0|-| O 06L 025L|=| O 1-06L -0,25L
001 0 025L 0,6L 0 -025L 1-06L
111
det A(L)=(1-0,6L)1-0,85L)1-0,35L)=0— 0,6 0,850,35

HMCCT KOPHU

MOJICJIb crabuIbHA.

Zi1=025X{_5+0,6Z;_o +
W3 TpeTbero ypasHeHus Uk 0,25Xt2 +06Z 2 + &34

Yy =0,6Y;_1 +05Z; 1 + ey =0,6Y1 +0,5(0,25X_5 +0,6Z¢_5 +&3¢1 )+ &1t
Yt = O,6Yt_1 + 0,125Xt_2 + O,3Zt_2 +&1 + 0,583,'[_1.

, TaK 4TO

X
B paMKax MOCJICIHETr0 YPAaBHCHUA MPOIULILIC 3HAYCHUSA ICPEMECHHOU t IIOMOT'aroT B

G

Y. SN
MNPpEACKA3aHUHN 3HAYCHU A t , TaK 4TO X y .

[TocTpouB peanu3ainio yka3aHHOH MO ¢ ToMOIIbio oobekta Model, o6pa3zoBaTh 00BEKT

Group, coaepxaruii TpH CMOJICIMPOBAHHBIX psijia Vi Xt 4 . B meHr0 3TOr0 00BbeKTa BHIOpATh:
View — Granger Causality = Lags to Include=1.

[TpouHTEpHIPETUPOBATE PE3YABTATHI, IPEACTABICHHBIE B ITOTy4YeHHOH Tadbnue. [ToscHuTs,
oyeMmy rumoTe3a o ToM, 4yTo nepeMeHHast X He siBisercs G-npuuuHoit s Y, MOXeT ObITh
OTBEPTHYTOM.

W3meHuTh riyOMHY 3ana3ibiBanuil, monaras Lags to Include=2. BeisicHUTD, H3MEHUIICS JIH

x—2 5y

pPE3yiabTaT NPOBCPKU I'MIIOTE3bI " IoUCMYy.
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[TpoBepuTh Ty k€ TUIOTE3Y, HEe TpHlerasi K BCTPOCHHON IPOBEPKE, a OIICHUBAs

HEIMOCPEICTBEHHO YpaBHEHUE

Yi = ¢V +c(2)ip +c(3)X g +c(4)X i + &
c(3)=c(4)=0

Y IIPOBEPSIS TUIIOTE3Y . CpaBHUTB: COBMAJIO JIU 3HAYECHUE MOy4YeHHOU F —
CTaTHCTUKH CO 3HAUCHHUEM, IIPUBEICHHBIM B TabuIle, MOTYYEHHON B paMKkax oObekTa Group.
OOBSICHUTD IPUYHHBI [2].

Tembl 10K12/10B:

1. ITpoBepka HaJIMuus NPUYUHHOCTH 10 I'peitHxkepy.

2. Merononorust VAR, BO3HUKAIOIIKE PY ATOM 3aTPYIHEHUS.

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

PaccmotpeTs cBs3b pbiHKa rocyaapctBeHHbIX obmuranuii (I'KO) u ppiHka KOpIOpaTUBHBIX

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

gko

— ©KeTHEBHBIC 3HAUEHUS MHJCKCOB «TOJYyOBIX (purex» (Hanbosee JIMKBUIHBIX aKIHUN) U

rOCyIapCTBEHHBIX oOymraruii. O003HAYUTh Yepe3 t Pa3HOCTh OJHOAHECBHBIX JIOXOJHOCTEH
JIBYX PBIHKOB [5]:

blepy__ - gkay
blepig gkogg

t=In

PaCCMOTpeTB MOZCIIb BBIpaABHUBAHUA I[OXOI[HOCTeﬁ JABYX PBIHKOB!

AXt =const + uXi_q + &

AXp =Xy = Xt_l. [Tapamertp H

31ech
U TOKa3bIBaeT CTeneHb MHTerpanuu poiHkoB. Onenuts GARCH (1,1) Monens Ha MHTEpBaje
10.01.96 — 10.10.97 (ucnonb30oBaTh porpammy Eviews).

Tembl 1OKJI210B:

1. Mogenu ¢ apdextom peruara: EGARCH, TGARCH.

2. Monens GARCH-in-Mean.

3. Muoromepnsie Mmojean GARCH.

HMECT CMBICJI CKOPOCTHU BbIpaBHHUBAHUA JIOXOJTHOCTEH
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Tunosble oueHoYHbIe MaTepHuaJbl 1o TeMe 9. [lpakTHyeckne BONpPoChI
KOUHTErPALMOHHOI0 AHAJIN3Aa HeCTALMOHAPHBIX BPEeMEHHBIX psa0B. [uHaMu4ecKui
MeTO0/J HAUMEeHbIIHNX KBA/IPaToOB.

TeMmbl 10KIa10B:

1. IIpoBepka runoTe3bl €AMHUYHOTO KOPHSI U HEJIMHEWHbIE IPeoOpa30BaHus BPEMEHHBIX PSJIOB.
2. OueHUBaHKE PaHTra KOMHTErPAIMK MeTooM Moxancena.

3. luHaMUYEeCKUI METOJ] HAMMEHBIIUX KBAPaTOB.

19



4.2. IIpome:kyTOYHAS aTTeCTALMS

4.2.1. IlepedyeHb KOMIIETEHINH ¢ YKa3aHHEM 3TanoB UX (popMUPOBaHUS B NpoLecce

O0CBOCHUHA OﬁpaSOBaTeJILHOﬁ nporpammal. IToka3zaTenu u KPpUTCPHUHA ONCHUBAHUSA

KOMIIETEHIU ¢ y4eTOM 3Tana ux popMupoBaHus

Kon HaumenoBanune Kon HaumenoBanue 3Tamna
KOMIETEHIIMH | KOMIIETEHIIUU JTarna OCBOCHUS OCBOEHUSI KOMIIETCHIINH
KOMIIETCHIINH

OIIK OC-3 Cnoco6en npumensts | OIIK OC-3.1. CnocobeH  MpUMEHATh U
NPOABUHYTBIC 000CHOBBIBaTh METO/bI
MHCTPYMCHTAJIbHBIC IIPOTHO3UPOBAHUS u
METObI SKOHOMHMYECKOTO  aHajiu3a
HKOHOMHYECKOTO
AHATH3 TIH PETIICHHH MpU PEHICHUHU MPAKTHUYECKUX
NPAKTHYECKHX 1 (1K) U (WIM) HMCCIIeIOBATEIhCKUX
HCCIIE0BATEIIbCKUX 3ajad.
3ajad.

OIIK OC-5 Crniocoben OIIK OC-5.1 . Cnoco0eH ucnoiab30BaTh
HCIIOJIb30BATh COBpEMEHHBIE
COBPEMEHHBIC UH(POPMaITMOHHBIE
nH(pOpMaLIOHHbIE TEXHOJIOTHH U TPOrPaMMHBIE
TEXHOJIOTUU U CpelICTBa MPU PEIICHUU
MIPOrpaMMHBIE MPAaKTHYECKUX 3a7a4 IO
CpelICTBa MPU PEIICHUT SKOHOMETPHUKE U METOJaM
MIPaKTUYECKUX U (WIIH) IIPOTHO3UPOBAHUS.
HCCIIEIOBATENECKUX
3aja4.

JTamn 0CBOCHUS IHoka3zaTenn Kpurepnii onenuBanns

KOMIIeTeHI[UH OLlEHUBAHUS

OIIK OC-3.1. Cnoco6eH UCoib30BaTh Hcnonb3yeT aKoHOMETpUUYECKHE

Crnocoben HSKOHOMETPUYECKUE METOJIBI MU | METO/bl U TEOPUU TIPU

IPUMEHSTh U TEOPHH MPU OCYIIECTBICHUN OCYIIECTBIECHUHU MTPOPECCHOHATIBHON

06OCHOBBIBATE MeTOIBI | TPOMECCHOHANBHON JeSATEIbHOCTH.

NPOrHO3MPOBAHHS 1 IesITEeIbHOCTH. [TIpumenser COBgeMeHHLH?I §

SKOHOMITIECKOT0 Cniocoben NPUMEHATH MaTeMaTUYeCKUN UHCTPYMEHTapUil

AHATH3A IDH. pemIeHyH COBPEMEHHBIH JUTSL pEIIEHUs COepKaTeIbHbIX

MaTeMaTHUYECKUN 3a/1a4 MOAEIUPOBAHUS U

MPAKTUIECKHUX U (MJIH)
HCCIIE0BATENbCKUX
3a/ay.

WHCTPYMEHTAPUN JUISl PEILICHUS
CoJIepKaTebHBIX 3aa4
MOJICITUPOBAHUS U
MPOTHO3UPOBAHHUS
3KOHOMHUYCCKUX HBHeHI/II\/'I.
Cnoco0eH UCIT0Ib30BaTh
COBPEMEHHOE MTPOrPaMMHOE
o0ecrieyeHue Al peIieHus
3KOHOMHUKO-CTATUCTHUYCCKHUX N
HKOHOMETPHUECKUX 33j1ad.
Cnoco0eH 000CHOBBIBATH BUJT

MIPOTHO3UPOBAHUS YKOHOMUYECKUX
SIBIICHUU.

Hcnonb3yer coBpeMeHHOe
MPOrpaMMHOE 0OecTIeYeHUE NS
penieHus: dKOHOMHUKO-
CTaTUCTUYECKUX U
SKOHOMETPHUYECKHUX 3a7ad.
OO0OCHOBBIBAET BU/
SKOHOMETPUYECKOW MOJIETH,
OCYUIECTBIISIET OLICHUBAHUE
TapaMeTPOB U MPOBEPKY
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JTaln 0CBOCHUS IHoka3zaTean Kpurepnii onennBanust
KOMIIeTeHIIUH OLICHMBAHHUS
HKOHOMETPHUECKON MOJIEIH, aJIeKBaTHOCTH OIICHEHHOM MOJIEIIH.
OCYILIECTBIISATH OLICHUBAHNE WuTepnpeTupyeT pe3ynbTaThl
apaMeTpOB U MPOBEPKY MOZEIUPOBAHUSA, POPMYIHPYET
aJICKBaTHOCTH OLICHEHHOHN COZEPIKATEIBHBIC BEIBOJBI U
MOJICTIH. pPEKOMEHJalny.
Cnocoben unteprnperupoBarh | [IpumeHsieT sJKOHOMETpUUECKHE
PE3YJIbTaThl MOJICTTMPOBAHUS, | METOJIBI JIIs aHAJIM3a, OLCHKH
dbopMynupoBaTh pe3yNbTaTOB MPOGECCHOHATHHON
COZIepIKaTeIbHbIE BBIBOBI U JEATEILHOCTH.
PEKOMEHIaLINH.
CnocoOeH npuMeHSTh
HYKOHOMETPHYECKUE METOIBI
JUISL aHAJIN3a, OLICHKU
pe3yiIbTaToB
npodeccruoHaIbHON
JeSITETIHHOCTH.
OIIK OC-5.1 Crioco6eH npu OMOITH [Ipu nomomu nHGPOPMaIMOHHBIX
Cnocoben UH()OPMAIIMOHHBIX TEXHOJIOTUH | TEXHOJIOTHI CTPOUT
MCIIOJIb30BATh MOCTPOUTH SKOHOMETPHUECKUE | SKOHOMETPUIECKHUE MOJICIH,
COBPEMECHHBIE MOJIEJIH, BBIOUPATh METOIbI BBIOMPAET METOMBI OLICHKU
MH(POPMAIOHHBIE OLICHKH TIapaMETPOB MOJICNIN, | TAPaMETPOB MOJAECIIH,

TEXHOJIOTUH U
IIPOrpaMMHBIE CPEICTBA
IIpU pelIeHUn
IIPaKTUYECKUX 3a7ad 10
SKOHOMETPUKE U
METOoJIaM
IIPOTHO3UPOBAHUSI.

MHTEPIpPETALMH PE3yIbTaTOB,
MOJIYYEHUS] TPOTHO3HBIX
OLICHOK IIPUHATHS

3P PEKTUBHBIX
YIPABICHUYECKUX PELICHUMN.
CriocobeH Ha OCHOBE
CTaHJAPTHBIX METOJHK
BBITIOJTHATH U 00OCHOBBIBATH
IIPOTHO3HBIE U TUIAHOBBIE
[0Ka3aTesiv, KOPPEKTUPOBATH
METOAMKY IUIAHUPOBAHUS B
COOTBETCTBUU C JTUHAMUKOU
pPa3BUTHUS OpraHU3ALMH U
BHEIIIHEN CPEBL.

UHTEPIPETUPYET Pe3yIbTaThl,
HOJY4YEHUs IPOTHO3HBIX OLIEHOK
npUHATUS 3D HEKTUBHBIX
YIPaBIEHUYECKUX PELLICHUH.

Ha ocHoBe cTan1apTHBIX METOIUK
BBINOJIHSIET U 0OOCHOBBIBAET
MIPOTHO3HbBIE U MJIAHOBBIE
NIOKa3aTeNH, KOPPEKTUPYET
METOJIMKY TUIaHUPOBAHUS B
COOTBETCTBUH C TUHAMUKON
pa3BUTHS OpraHU3alMU U BHEIIHEN
Cpeapl.

4.2.2. ®opma u cpeacTBa (MeTOAbI) NPOBEICHUS IPOMEKYTOYHOM ATTECTALMHA

DK3aMeH MPOBOJIUTCS C MPUMEHEHUEM CIIEAYIOLUIUX METOI0B (CPEACTB): YCTHOIO ONpoca U

MPAKTUYCCKOI'o 3aJaHu.

4.2.3 TunoBbie OLICHOYHBIE CPEICTBA

Cnucox BOIIPOCOB 1JIA MOJATOTOBKH K 3K3aMEHY

IIpuMepHbIe BADHAHTHI IK3aMEHALIMOHHBIX OUJIETOB:

1. DTansl SMOMPUYECKOTO aHAJIM3a SKOHOMUYECKHUX 3a7a4.

2. Kitaccuaeckas TMHeHas MOJIeNTb PEerPECCHH.
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3. OnieHKa METO0M HaMMEHBIIUX KBaJIpaToOB.

4. MeTox MOMEHTOB.

5. MHK-o1ieHKH 111 MHOKECTBEHHOW PErPECcCHU.

6. Teopema ['aycca — Mapkoga.

7. HOCTpOCHI/Ie AOBECPUTEIIBHBIX MHOXKCECTB U IIPOBECPKA I'MITIOTE3.

8. Acumnrornueckue csoiicta MHK-oreHoK.

9. Bri6op yHkimonansHoit hopmel. OmubKy crienudukanmu.

10.
11.
12.
13.
14.

15

23

[Tpo6GiiemMa MyTbTUKOIIMHEAPHOCTH.

[TpoGiiema rerepocKke1aCTUYHOCTH.

TecTupoBaHue rUMnOTE3 NPY HATUYUH T€TEPOCKEAACTUUHOCTH.
TecTupoBaHue Ha MPUCYTCTBUE FETEPOCKETACTHUHOCTH.

O06061menusiit MHK.

. Hoctynueit OMHK.
16.
17.
18.
19.
20.
21.
22.

OHIOreHHOCTh. VICTOYHUKH SHIOT€HHOCTH.

Cwmemennie B MHK-o1ienkax m3-3a 3HA0T€HHOCTH.

HucTpymeHTanbHbIe IepeMeHHbIe. TpeOoBaHus K MHCTPYMEHTAIBHBIM [I€PEMEHHBIM.
2-ctynenvatsii MHK.

[Tpo6nems! 2-ctynenuaroro MHK.

CnaGbie UHCTpYMEHTHI. TeCThl Ha SHIOTE€HHOCTb.

Tect ycnoBuil cBepXUIeHTU(UKAITUH.

. MHK nns cuctem ypaBHEHUI.
24,
25.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.
36.
37.

OK30T€HHOCTh 00BACHAIOIMUX NepeMeHHbIX. CTporas 3K30r€HHOCTb.
[TpumepbicucTem: BHENIHE He cBs3aHHbIe ypaBHeHHs (SUR), maHensHbIe TaHHBIE.
Bua mMaTpuliel KoBapuaiu OmuooK.

Onenka o6bennneHHsIM MHK.

Onenka OMHK u noctynaeiv OMHK.

OreHka BHEIIHE HE CBA3aHHBIX YPAaBHEHUN C OrpaHUYEHUSIMHU Ha TapaMeTpBhI.
OreHkKa CUCTEM YpaBHEHMH C TIOMOIIbIO HHCTPYMEHTAJIbHBIX IEPEMEHHBIX.
2-crynenuatbiiit MHK mi1st cucrem ypaBHeHUil.

3-crynenuatsiii MHK.

OO0001eHHBII METO MOMEHTOB.

Matpuus! BecoB. OnTumalibHas MaTpUILIA BECOB.

Br16op MeTona onienku cucteM. TecTupoBaHUE TUIIOTES.

CucreMbl OTHOBPEMEHHBIX YPAaBHEHHH.

VYcenosus uckmouenus. Coxpamiernas hopma. JInneliHbie orpaHU4YeHHs OOIIETO BU/IA.
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38. YcnoBus naeHTH(UKAIIMK, OTCYTCTBUS UACHTU(GUKAIINN, TOYHOW HACHTU(PUKAIINHA U
CBEpXHICHTH(PHKALINY.

39. DddexkTuBHAS OIICHKA TAPAMETPOB COKPAIIEHHOU (POPMBI.

40. Unentuduxaius Ha OCHOBE IPOU3BOJIBHBIX OIPAHUYCHHUM MEXAY YPaBHEHUSIMU.
41. Unentudukanus Ha OCHOBE OTPAaHUYCHHUI Ha MaTPUIly KOBapHAIUH.

42. HennHENHOCTH 110 3HJOTEHHBIM [IEPEMEHHBIM.

43. IIpo6GsieMa nponyEHHBIX IEPEMEHHBIX

44. ®duxcupoBaHHbie 3O PeKThI, ciydaiiHbie 3 HEKTHI.

45. Ilpennonoxxkenus 00 omMOKax: cTporasi 3K30reHHOCTh OOBSICHSIIOIIUX IEPEMEHHBIX,
HONEPUOIHAS IK30I'€HHOCTb.

46. OueHky ypaBHEHUS B Pa3HOCTSX.

47. OueHku naHenei co ciry4aiHbIMU P peKTamu.

48. Ouenku na”enei ¢ pukcupoBanHbiME 3 dexramu. Tect Xaycmana.
49.Knacrepuzaiusi HaOIIOICHUM.

50. JluckpeTHble 3aBUCHUMBIE [TIEPEMEHHBIE.

51. JIuneitHast MOJIEIb BEPOATHOCTH.

52. ITpoGuT-MO€eIb.

53. Jloructuueckast MOAEIIb.

54. OueHka MET0/10M MaKCUMaJIbHOIO MTPaBA0N0100Hs.

55. DHIOTeHHOCTh B OOBSCHAIOUINX EPEMEHHBIX.

56. MHOXecTBEeHHast IOTUCTUYECKAs MOJIEIb.

57. YropsiioueHHbIE JJOTUCTUUECKHUE U TIPOOUT-MOJIEIH.

58. Llen3ypupoBaHHbIEC PETPECCUU U HECTyYalHbIE BEIOOPKHU.

59. Tobur-momenu.

60. I'eTeporeHHOCTh U SHIOTEHHOCTH B TOOUT-MOJIEIISX.

61. CenexkTuBHas BBIOOpKA. TECTUPOBAHUE U KOPPEKIIHSI CMEIICHUSI CEJIEKTUBHOM BHIOOPKHU.
62. O1ueHKa nporpamMm 1 SKCIIEpUMEHTOB.

63. IIpobnema qu3aitHa SKCIEPUMEHTOB M CaMOOTOOP.

64. MeTo bl OIICHKH C UCTIOJIb30BaHHEM Propensityscore.

65. MeTo/1bI OLIEHKH € UCIIOJIb30BAHUEM MHCTPYMEHTAJIBHBIX IEPEMEHHBIX.

66. Criia)xuBaHue BPEMEHHOTO psijia.

67. IIporuo3upoBanue OyaAyImuX 3HAYCHUIH BPEMEHHOTO psja.

68. Cxonb3smue cpennue. @unbtp Xonpuka — [Ipeckorra.

69. [IpocToe PKCIOHEHIUAIBHOE CTJIa’KUBAHUE.

70. JIBOMHOE SKCIIOHEHIIMAIIBHOE CTIIaKMBAaHKE, MEeTO bpayHa.
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71.
72.
73.
74.
75.

Meron XonwsTa. Meton XonsTa — Bunrtepca.
®unbtp bakcrepa — Kunra.
[Iporuo3upoBanue o mojensim ARMA.
[Iporno3upoBanue no moaeaaMARIMA.

[TonsTrs npuyuHHOCTH 110 [ peliHIKEPY M OJIOYHOM SK30TC€HHOCTH OAHOU T'PYIIIIHI

IIEPEMEHHBIX OTHOCUTENIBHO APYTrOM IPYIIIbI [IEPEMEHHBIX.

76.

Metopnonorus VAR u ee nuactpymMeHTapuil (pyHKIIUH UMITYJIBCHOTO OTKJIMKA U

JIEKOMITO3HITMH JTUCTIEPCUI OIIMOOK MPOTHO30B).

77.

MO,Z[GJ'II/I BPEMCHHBIX pAOO0B C YCHOBHOﬁ réeT€poOCKEIJAaCTUYHOCTEIO, MOTHBAIlUA K UX

HCII0JIb30BaHUIO.

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

Mogens ARCH, ee menocraTku.

TectupoBanue Ha ARCH-3¢dekr.

Monenu AR/ARCH.

CranmapTu30BaHHBIE OCTATKHU.

O606mennas ARCHmonens (GARCH), ee mpenmyIecTBa 1 HEIOCTATKH.
Tectupoanue Ha GARCH s¢dexr.

Monenmu AR/GARCH.

Monens IGARCH.

Monenu ¢ a¢dexrom peraara: EGARCH, TARCH.

KpuBasi BIusiHUS HOBOCTEM.

HpOBepKa TUITOTE3BI 00 OTCYTCTBHUU aCUMMCTPHUH BJIIMAHHUSA IJIOXUX U XOPOLIUX HOBOCTEH.

KommnonentHasGARCH.
MonensGARCH-in-Mean.
Mmuoromepusie Moaenu GARCH.

Be10op Mexay npoBepKoil HaMUYKsI €JMHUYHOTO KOPHS B YPOBHSIX M TPOBEPKON HATTMYUS

€MHUYHOTO KOPHS B JIorapupmax ypoBHEH.

93.

IIpoBepka runoTe3 0 HaJIM4YMHU Y BPEMEHHOTI'O Psifla CE30HHBIX €IMHUYHBIX KOPHEH.

3K3AMEHAIIMOHHBIN BUJIET Ne 1

10 TUCHUILIMHE «KJKOHOMETPHKA (IPOABUHYTbIH YPOBEHbB))»

1. DK30reHHOCTh OOBACHSAIOMNX NepeMeHHbIX. CTporasi 3K30r€HHOCTb.

2. TectupoBanue Ha ARCH-a3¢dexr.

3. I[J'IH KaXXZ0ro u3 Tpex ypaBHCHI/Iﬁ BBISICHUTD, BBIITOJIHAKOTCA JIM TOPAAKOBLIC 1 PAHT'OBBIC

ycioBus uaeHTuuuupyemoct [5]:
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P + BroWy +711Q¢ +713Pa = ént
PP +Wi + BNt + 720 St + y2aWi_g = €2t
BoWi + Ny +y30St + ya3Prog + yaaWig = 63 ,

P Wi, Ny

rac - MHACKC IICH, 3apIijiaTta, HpO(l)COIOSHBIfI B3HOC COOTBCTCTBCHHO (BH,HOFCHHBIG

S
nepeMeHHHe), a Qt n t. IIPOU3BOJUTEIIBHOCTD TPYyJda U KOJIMYECTBO 3a0aCTOBOK (3K30F€HHI>I€

MIepEMEHHBIE).

HOBTOpI/ITb IMPOBCPKY IIPHU JOIIOJIHUTCIbHBIX OTPAHHYCHUAX r32 = 0 ; 732 :l, 732 :733.

3K3AMEHAIIMOHHBIN BUJIET Ne 2
10 JMCHHUIIHHE «JKOHOMEeTPHKA (IPOABUHYTHII YPOBEHb)»
1. UacTpymeHTanbpHbIe TIepeMeHHble. TpeOoBaHus K MHCTPYMEHTAIbHBIM ITePEMEHHBIM.

2. Muoromepnsie mojenu GARCH.
P(y; =1)=F(a + Ady)

nepeMmenHas (mpuauMatomas 3auenus 0 u 1). Pesynbrater 100 HabmroqeHUI pecTaBIEHBI B

3. PaccmotpeTh Mozens OMHApHOTO BhIOOpa , TIe d . (buKTUBHAS

BHJIe TaOuwI [5]:

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

Orennts napamerps &’ B , ucrions3ys:  logit-monens; probit-monens. B aByx ciygasx

HO:,B:O

MMPOBEPUTH THUIIOTE3Y " CPAaBHUTH BbIBO/IbI.

[IIxana oueHNBaHUA

Ouenka 5 (OTIMYHO) AHanmu3upyeT MOJETU U METOAbl SKOHOMETPUYECKOrO aHalln3a,
OCHOBBI DKOHOMETPUUYECKUX METOJIOB, HEOOXOMUMBIX VISl PEIICHUS
TEOPETUUYECKUX M MPAKTUYECKUX 3aJay HMCCIEAOBAHHUS MAaCCOBBIX
0OIIIeCTBEHHBIX SIBJICHUH U TIPOIIECCOB.

Pemaer 3aiaun Ha onpeneneHue 1eTEPMUHALNU U 3HAUUMOCTH.
[Ipumensier MaTemMaTH4YeCKWid anmapar npu  o0paboTke U
WHTEPIPETAUUN CTATUCTUYECKUX JTAHHBIX.

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

Onpenenser BIUSHUE COBPEMEHHBIX IKOHOMUYECKUX TEHJICHUIUNA Ha
pa3BUTHE YIKOHOMHUYECKON aKTUBHOCTH KOMITAHHH.

[IpyHMaeT ynpaBieHUECKHE PEUIEHHs] HA OCHOBE MOJEIMPOBAHMS
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KOHKPETHOW 3KOHOMUYECKOW CUTYALUH.

Pa3pabatbiBaeT BO B3aMMOJECICTBUM C APYTUMHU 4JieHAaMH 00IleCTBa
BapHaHTHI YIIPABJICHYECKUX PEIICHUH U 00OCHOBBIBACT UX BHIOOP HA
OCHOBE KPUTEPUEB COLIMATLHO-3KOHOMHUYECKOH 3PPEKTUBHOCTH.
HaxomuT BO B3auMOJEHCTBHMU C JPYrUMHU WICHAMH O0IIecTBa
OpraHU3alIOHHO-YIIPABICHYECKUE PELICHUS.

Hcnonb3yeT KOMMYHUKATUBHBIE CIIOCOOHOCTH, TIO3BOJISAIOLINE

3¢ (}eKTUBHO B3aWMOJCHCTBOBATh C KOJUIETaMH IPH IOJTY4YEHUU
npoeCCUOHATBHBIX YMEHUN 1 HAaBBIKOB.

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

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

B ycTHBIX OTBeTax MOJIb3YETCs JINTEPATYPHO MPABUIBHBIM S3BIKOM
Y HE JIOMYCKAaeT OLIUOOK.

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

B xoxe mpomexxyTO4HOW aTTecTally AEMOHCTPUPYET CIOCOOHOCTh
MIPOBEACHUS aHAJIN3a COCTOSHUS W OLICHKU IIEPCIEKTHUB Pa3BUTHUSA
SKOHOMHUYECKHX U COLMAJIBHBIX CUCTEM B YCIOBHSX B3aMMOCBS3EH
MEXy UX BHYTPEHHUMH U BHEIIHUMHU (PaKTOPAMHU, CAMOCTOSTEILHO
M3y4yaTh HAYYHYIO JIMUTEPATYpPy MO 3KOHOMETPUYECKHM METOJaM
HCCIEN0BaHUs.

Ouenka 4 (xoporiio)

Orenka 4 (XOpoIIo)CTaBUTCS B TOM CIIydae, KOTJa 00yJaronuics
3HaeT Bech TpedyeMble MporpaMMon MaTepua, XOpoIo MOHUMAET U
IIpOYHO ycBowua ero. Ha Bompocsl B Iipeienax nporpaMmmbl OTBEYAET
0e3 3aTpyaHeHuil. B xoze Tekyiiero KOHTpoJs MOKa3aj, YTO yMeeT
MIPUMEHSTDH [TOJIyYE€HHbIE 3HAHUSI B MPAKTUYECKUX 3a/laHusX. B
YCTHBIX OTBETAX MOJIb3YyeTCs MPO(PECCHOHATBHBIM SI3bIKOM U HE
nenaet rpyobix omuook. [’ paMoTHO u3naraeT mMatepuana mo reme. B
OTBETE Ha OUJIET OTCYTCTBYIOT CYLIECTBEHHBIE HETOUHOCTH.
Bo3MmoxHBI 3aTpyiHEHMS C IpUBEACHUEM puMepoB. Ha
MIPaKTUYECKUX 3aHATUSAX Y4aCTBOBAJ B JUCKYCCHUSX, 3aILMLIAN ICCE
u pedeparsl. OOyuaromuics 1eMOHCTPUPYET CIIOCOOHOCTD
MIPOBEJICHUS aHAJIN3a COCTOSHUS U OLIEHKU NEPCIIEKTUB Pa3BUTHUS
9KOHOMMUYECKHX U COLIMAJIBHBIX CUCTEM B YCIOBUAX B3aUMOCBSI3EN
MEX/1y UX BHYTPEHHUMH U BHEIIHUMU (PaKTOPaMH; CAMOCTOSITEIILHO
M3y4aTh Hay4YHYIO JINTEPATYPY MO SKOHOMETPUYECKUM METO1aM
HCCIIeIOBaHUSI.

Onenka 3

(YZIOBJIETBOPUTEIHHO)

Onenka 3(y10BIETBOPUTEIBHO)CTABUTCS B TOM CiIydae, Korjaa
oOyuaroruiicss OOHAPYKUBAET 3HAHUS TOJBKO 0a30BBIX KATETOPHIA.
[Ipu nprumMeHeHnH 3HaHUI HA TPAKTUKE HUCIBITHIBAET HEKOTOPHIE
3aTpyaHEHUS U MPEOJI0NIEBACT UX C HEOOIBIION MOMOIIBIO
npenoaaBaTesnsi. B yCTHBIX OTBeTax JOMYCKAeT OITHOKU MTPH
W3JI0’KEHUU MaTepralla v B IOCTPOCHUH peur. B xone Texyiiei
aTTECTallMy HE y4aCTBOBAJ B JUCKYCCHUSX, HE 3aLIUIIAI ICCE U
pedepathl. B oTBeTax q0mycKar0TCs HETOUHOCTH, OHH HEJJOCTATOYHO
aprymeHTHpoBaHbl. O0yJarOMIHIiCS JEMOHCTPUPYET Ha HU3KOM
YPOBHE ITPOBEJICHUS aHAJIN3a COCTOSIHUS U OLICHKU MEPCIIEKTUB
Pa3BUTHS SKOHOMHYECKHUX U COLUAIBHBIX CUCTEM B YCIOBUAX
B3aMMOCBS3EH MEXTy WX BHYTPEHHUMH M BHEITHUMH (haKTOpaMu;
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CaMOCTOATENIBHO U3Y4aTh HAYYHYIO JIUTEPATYPY 10
OKOHOMETPUYECKUM METOAAM MCCIIEJOBAHUS.

Ouenka 2 Oruenka 2 (HEyIOBJIETBOPUTENIBHO) CTABUTCA B TOM Cily4ae, KOorja
oOy4aronuiicss 0OHapy>KMBaeT HE3HAHKE OOJBIIION YacTH
MIPOrpPaMMHOTO MaTepuaia, OTBEUYAET, KaK MPABHIIO, JIUIIb Ha
HaBOJSIIME BOMPOCHI IperogaBaress HeyBepeHHo. [Ipu
MPUMEHCHUH 3HAHUN Ha MPAKTUKE UCTILITHIBACT 3aTPYAHCHUS U HE
MIPEOJI0JEBAET UX C HEOOJBIION MOMOIIBIO IIpernoaaBareis. B
YCTHBIX OTBETaX JOMYCKAET OMIMOKY IMPHU M3T0KCHUH MaTeprala v B
MOCTpoeHUH peur. Ha nmpakTuyeckux 3aHATHIX HE Y4acTBOBAJ B
TUCKYCCHSX, HE 3amuiial 3cce u pedeparsl. CTyIeHT He crmocoOeH
MIPOBEJICHUS aHAJIN3a COCTOSHUS U OLIEHKU MEPCIIEKTUB Pa3BUTUS
SKOHOMHYECKUX M COIMAILHBIX CUCTEM B YCIIOBHUSX B3aUMOCBSI3EH
MEX1y UX BHYTPEHHUMU U BHEIIHUMU (PaKTOPaMU; CAMOCTOSTEIILHO
M3Yy4aTh HAYYHYIO JINTEPATYPY MO SKOHOMETPHYESCKUM METO IaM
HCCIIeIOBaHMUSI.

(HEeYIOBJIETBOPUTEIHHO)

4.3. MeTonnueckne MaTepHaJibl

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

IIpouenypa npoBegeHus YCTHOIO IK3aMeHa

ATTecTalIOHHBIC UCTIBITAHUS MTPOBOIATCS NPENOJaBaTeIeM, BEAYIINM JICKITMOHHBIC 3aHATHUS 110
JaHHOW JucHMIUIMHE. Bo Bpems aTTeCTallMOHHBIX HCHBITAaHUH OOydaromuecs MOTYT
HOJIB30BAThCSl MPOTPAaMMOM y4eOHOW IHMCUMIUIMHBL, a TaKXKe C Pa3pelieHus] MperoaBaTeis
KaJbKYyJISITOpaMu. BpeMsi OATroOTOBKM OTBETa MPH clade dK3aMeHa B YCTHOW (hopMe JTOIIKHO
COCTaBJATh He MeHee 20 MUHYT (110 YKeJIaHHUI0 00yYaIOLIerocsi OTBET MOXKET ObITh JOCPOUHBIM).
Bpems otBeta — He Oonee 15 MunyT. [Ipu MOAroToBKE K YCTHOMY SK3aMEHY 3K3aMEHYEMbIH,
KaK MpaBWJIo, BEJIET 3alMCH B JIMCTE YCTHOTO OTBETA, KOTOPBIN 3aTeM (110 OKOHYaHUH HK3aMEHA)
cllaeTcs 3K3aMeHarTopy.

[Ipy mpoBeneHMM YCTHOTO SK3aMEHa »HK3aMEHAIIMOHHBIN OWjer BhIOMpaeT cam
9K3aMEeHyeMbIii B clyyailHOM mHopsake. OK3aMeHATopy MpeloCTaBiseTcs MpaBO 3a/1aBaTh
0o0yyaromuMcsl JONOJHUTEIbHBIE BOINPOCHl B paMKax IPOrpaMMbl JAMCHUIUIMHBI TEKYILEro
ceMecTpa, a TaKkke, TOMUMO TEOPETUYECKUX BOMPOCOB, J1aBaTh 3a/1a4d, KOTOPhIE U3y4aIUCh Ha
npakThdeckux 3aHATHAX.  OmeHka pe3ylbTaTOB YCTHOTO AaTTECTAlMOHHOTO WCIIBITAHUS
00BsBIIAEeTCS 00ydJaroUMMces B J€Hb ero mposeneHus. [Ipu mpoBeaeHUM YCTHOTO SK3aMeHa B
ayJUTOpPUU MOTYT OJHOBPEMEHHO HAaxOIMThCA He Oosee miecTd sk3amenyromuxcs. [lo
OKOHYAaHMM OTBETa Ha BONPOCH Omiera 5K3aMEHAaTOp MOXKET 3a/1aTh JK3aMEHYyeMOMY
JIOTIOJTHUTEIIFHBIE W YTOYHSIOIINE BOMIPOCH! B MpeesiaX ydeOHOro MaTepualia, BRIHECEHHOTO Ha

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

IIpu moAroToBKe K MPAKTUYECKOMY 3aHATHIO HEOOXOAMMO IOMHHUTb, YTO Ta WM HHas
JUCLMIUINHA TECHO CBsA3aHa C paHee M3ydacMbIMH KypcaMu. boisiee TOro, MMEHHO CHHTE3
IIOJIyUEHHBIX paHee 3HAHMW M TEKYyLIEro Marepuaja I0 Kypcy JeJaeT IOArOTOBKY
pPEe3yJbTATUBHOW U BCECTOPOHHEN.

Ha cemMMHapCcKuX 3aHATUAX CTYAEHT AOJDKEH YMETh IOCIIEI0BATEIbHO M3JIaraTb CBOU MBICIU U
apryMEHTHPOBAHHO UX OTCTAauBaTh.

JIJist TOCTHKEHUS 3TOH e HEOOXOAUMO:

1) 03HAaKOMUTBCSI C COOTBETCTBYIOIIEH TEMOW ITPOrPaMMbl TUCIUIUINHBI;

2) OCMBICIHUTD KPYT U3Y4aeMbIX BOIIPOCOB U JIOTUKY UX PACCMOTPEHMS;

3) U3y4HUTh PEKOMEHIOBAaHHYIO JIUTEPATypy [0 JaHHOH TeME;

4) TIaTEeIbHO U3YUYUTh JIEKLIMOHHBIN MaTepual;

5) 03HAKOMUTHCS C BOIPOCAMH OYEPEAHOI0 CEMUHAPCKOI0 3aHSTHS;

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

W3yueHrne BOMPOCOB OYEpenHOW TeMbl TpeOyeT TIYyOOKOTO YCBOEHHUS TEOPETHUYECKHUX OCHOB
JUCLUIUIMHBI, PACKPBITHS CYIIHOCTH OCHOBHBIX 3KOHOMHYECKHMX KaTeropuil, MpoOJIEeMHBIX
aCIIEKTOB TEMbI U aHaJIM3a (PaKTUYECKOro MaTepHala.

ITpu mpe3eHTanyu MaTepuaga Ha CEMUHAPCKOM 3aHATHUU MOXHO BOCIIOJIB30BAaThCS CIEAYIOLIMM
QITOPUTMOM H3JIOKEHHUS TEMBI: OMNpENEJeHUEe U XapaKTepUCTHKa OCHOBHBIX KaTeropui,
ABOJIIOLMS IIPEAMETA HCCIEAOBAHUsA, OLIEHKA €r0 COBPEMEHHOIO COCTOSIHHS, CYLIECTBYIOLIME
po0JIeMbl, EPCIEKTUBBI PA3BUTHUS.

MeToanyeckue yKa3aHusi 10 BHINIOJHEHHIO peepaToB, 10KJIAT0B

B pabote n0MKHBI OBITH H3JIOKEHBl AKTYalbHOCTb BBIOPDAHHOM TEMBI, €r0 COBPEMEHHOE
COCTOSIHME, MpoOJIeMbl M TOJXOABl K HUX pemeHuto. B pabore nomkeH OBITh H3I0KEHO
aBTOPCKOE BHJIEHHE HCCIIeyeMOl MpoOjemMbl M BO3MOXKHbIe NyTH ee pemeHus. [lpu
HEO0OXOJAMMOCTH JIOJKHBI OBITh BBINIOJIHEHBl AHAJIUTUYECKHE pPAacueThbl, MOATBEPKIAAIOLINe

MO3ULIHIO aBTOpa, U pacKkpbiBaoIne 3QPEeKTUBHOCTD MPEAJIaraeMbIX PEIICHUMN.
Crtpykrypa pedepara, 10KIaaa:

1) TUTYNBHBIHN JIUCT;
2) coaepkaHue, B KOTOPOM YyKa3bIBAIOTCS HA3BaHUS BCEX pa3leioB pedepara u
COOTBETCTBYIOIIME HOMEPA CTPAHHULI;

3) BBeneHue 00beMOM 1-2 CTpaHUIIBL;
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4) ocHOBHas 4YacTh pedepara, KOTOpas MOXKET COCTOSITh M3 HECKOJBKHUX pa3/iejioB |
MPEANoaraeT OCMBICIICHHOEC W JIOTUYHOE W3JI0KEHUE TJIABHBIX TOJIOKCHUN U WICH,
COJIEpXKAIINXCS B U3yUYCHHOH JIUTEPATypE;

5) 3akirodeHHe, KOTOPOE COJCPKUT TJIaBHBIC BBIBOJBI U MTOTM M3 TEKCTa OCHOBHOW YacTH, B
HEM OTMeYaeTcs, KaK BBIMOJHEHBI 331a4d U JOCTUTHYTHI JIU LEH, copMyIupOBaHHBIE BO
BBCJICHUU,

6) mnpuIOKeHUe, BKIOYaroIee TpaduKu, TaOIHIIbI, pACUCThI,

7) Oubmuorpadust (CIMCOK JIUTEPATYphl), TAC YKa3bIBAECTCS PEaAllbHO HCIOJb30BaHHASA IS
HanucaHus pedepara 1urepaTypa.

O0bem pedepara, nokmana cocraisieT 10-18 crpanui. Pabora BeITIOIHSETCS HA OHOM
cropone yincta popmarta A4. [To 06enM cTOpOHAM JTUCTA OCTABIISFOTCS TOJISL, PEKOMEHTyeTCS
mpudt 12-14, unrepnan - 1,5. Bee nuctsl pedepaTa 101KHBI OBITH TPOHYMepoBaHbl. Kaxabiit
BOIIPOC B TEKCTE JIOJKEH UMETh 3ar0JIOBOK B TOYHOM COOTBETCTBHH C HAUMEHOBAHUEM B
COJIep)KaHUH.

MeTtoauyeckue peKOMeHIAIMHU 10 NMOJAT0TOBKE K MPOMEKYTOYHOM aTTecTalluu
[Tpu MOATrOTOBKE K MPOMEKYTOYHON aTTeCTAllMU O3HAKOMBTECH CO CIIMCKOM MPEICTABICHHBIX
BONpocoB. PopMynupyHTE OTBET C TOYKU 3PEHUS MPUMEHEHUS Pa3IUYHBIX METO/I0OB aHAIN3a
naHHBIX. HeoOXx0MMMo 1aTh apryMEeHTHPOBAHHBIN OTBET, MMOATBEPIKAAOIINNA YPOBEHb OCBOCHHS

KOMIICTCHIINU.

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

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

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

2. Konun, Kamepon Mukposkonomerpuka. Kuura 2 [DneKTpoHHBIN pecypc] : METOMIbI U UX
npumenenus / 3. Kamepon Konun, [1pasun Tpusenu K. ; nep. C. ABausiH [u ap.]. — DAeKTpoH.
TeKCTOBBIE NaHHbIe. — M. : Jlemo, 2015. — 664 ¢. — 978-5-7749-0956-8. — Pexum nocryna:
http://www.iprbookshop.ru/77352.html

3. I'pun, Y.I'. Oxonomerpuuecknii ananus. Ku. 1 /Y. I'pun ; mep. ¢ anr. ; moa Hayd. pej.

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

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

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

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

2. Kennenn, I1I. IlyreBomutens no skonomerpuke. Ku. 1. / I1. Kennenu ; mep. ¢ aHri. ; moj
Hayy. pel. B.II. Hocko. — Mocksa : U3narensckuii nom «/leno» PAHXul'C, 2016. — 528 c. -
(Axagemuueckuii yaeoHuk). https://new.znanium.com/catalog/product/1043270

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

4. Xaitsamu, ®@. Dxonomerpuka / @. Xaiismu ; nep. ¢ aura. nox Hayd. pena. B.II. Hocko. —
Mocksa : M3patenbckuii aom «Jlemo» PAHXul'C, 2017. — 728 c. — (AkageMU4ecKui
y4eOnuK). https://new.znanium.com/catalog/product/1043302

6.3. YueOHO-MeTOAMYECKOE 0O0ecIIedeHHe CAMOCTOATEILHOH padoThI
He npexgycmorpeHo.

6.4. HopmaTuBHBIE NPABOBbIE JOKYMEHTbI
He npenycMoTpeHsI.

6.5. UuTepHeT-pecypcbl

1 www.cbr.ru — Llentpanbhsbiii 0ank Poccun

2 minfin.ru — MunucrepctBo punancos Poccuu

3 www.gks.ru — I'ockomcrat Poccuun

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

6 www.imf.org — MexxayHapoHbIil BamfOTHBIN (QOHT

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

8. www.beafnd.org - Bropo skoHoMuueckoro ananusa (Poccust)

9. http://www.libertarium.ru/library - BrbaroTeka MaTepraioB MO S3KOHOMHUYECKOMH
TEMaTHKe
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10.  www.ecfor.ru PAH UHCcTUTYT HApOIHOXO3SIICTBEHHOTO TPOTHO3UPOBAHUSI.

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

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

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

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

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

WCIIONIb30BaHHbIe B KHHTe: BepOuk M. (2008). [TyTeBoauTENb 10 COBPEMEHHON SKOHOMETPHKE.
M., HayuHnas kuura.

14. http://economist.mrsu.ru/info/kaf statistic/poleznie ssilki.html - Tlone3Hsle cChLIKM Ha

CalThl, HA KOTOPBIX MPUKIATHON SKOHOMHUCT MOKET HAWTH JAHHBIE U1 UCCIICTOBAHUM.

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

KOJIMYCCTBO CCBHIJIOK Ha pa3JIMYHbIC HHTCPHET-PECYPCHI, ITIOCBALICHHBIC U3YUCHUIO, pa3pa60TKe nu

MMPUMCHCHHUIO S9KOHOMCTPHUICCKUX MCTOOB.

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

Hocko. — DnekTpoH. nan. — Mocksa: M3narensckuii oM "Jleno" PAHXul'C, 2011. — 576 c.
2. Kozhan R. Financial Econometrics with Eviews.

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

4. Marnyec, . P., Katsiues, I1. K., [lepecenknii, A. A. OxonHomerpuka. HauanpHbIi Kypc:
yuebHuk: rpup MO / 5. P. Marnye, I1. K. Katbiues, A. A. [lepecenkuii. - 8-e uza. - M.: Jleno,
2007.- 504 c. - ISBN 978-5-7749-0473-0: 231-00.

S. Bep6uk M. (2008). [TyTreBoauTenb Mo coBpeMeHHOM s5koHOMeTpuKke. M., Hayunast kuura.
6. [b/1-1] ba3a nanHbIX «OLEHKN COBOKYIMHOMN (aKTOPHOI NMPOU3BOAUTENBHOCTH
poccuiickux GpupM 00pabaThIBaOLIEH MPOMBIIIIEHHOCTH ¢ HHPOpMaLueil mo reorpapuueckoi
JIOKAIU3aLUN»

7. [BJI-2] baza nanubix «HAEKCH COBMECTHOM JIOKATM3AIMK JIJIs TIap OTpacieit

obpabaTsiBarolel mpoMbIliuIeHHOCTH Poccumy.

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

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

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

3. https://e.lanbook.com - DnextponHo-0ubMHOTeUHas cructema [DBC] «JlaHby.
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4. http://elibrary.ru/ - Hayunas snekrponnas oubnuoreka Elibrary.ru.

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

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

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

n31aTciIbCTB.

8. https://elibrary.worldbank.org - Dnexkrponnas oubimoreka Becemuproro banka.

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

JKypHAJIOB U KHUT U3JIaTeIbCTBA Springer.

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

HAaY4YHBIX U30aTCIbCTB.

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

Handbooks uznarenscrBa Oxford mo mpeaMeTHbIM 001acTIM: 3KOHOMHUKA M (PUHAHCHI, MIPaBO,
OW3HEC U ynpaBliCHHE.

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

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

14.  DnekTpoHHBIA NEPHOIUYECKUI CIPaBOYHUK «I apaHTy.

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

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

- mporpaMMHOe obecrieuenue Eviews 9.
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