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1. HEPEYEHD IINTAHUPYEMBIX PE3YJIbTATOB OBYUYEHUA
O AMCHUMIIVIMHE, COOTHECEHHBIX C INTAHUPYEMbBIMH
PE3YJbBTATAMMU OCBOEHMUS ITPOTI'PAMMBI

I.1.duciunmaa B1.5.03  «OkoHomeTpuka  (IPOJABUHYTBHI  YPOBEHB)»
o0ecneuymBaeT OBJIAJICHUE CACAYIOIMMU KOMIETEHIUAMHU C YUYETOM HTama:

Kon HanmenoBanue Koz 3tana ocBoeHus HaunmenoBanue dramna
KOMIIETCHIINH KOMIIETCHIINH KOMITETEHIIUU OCBOCHHSI KOMIIETCHIIUU
YK OC-1 CriocobHOCTh YK OC-1.2 CnocoOGHOCTb MPUMEHATh CUCTEMHBIH
IPUMEHSITh MOJXOJ IJIsl pEeLICHUS
KPUTHYECKUH aHAIN3 npo¢eCcCHOHANIBHBIX 3a/1a4
Y CUCTEMHBIN
NOAXOJ AJIs
pelieHus
npo¢eCcCUOHATBHBIX
3a/1a4

1.2.B pe3ynbraTre OCBOCHUSA JUCHUIUIMHBI Y CTYJIEHTOB JIOJDKHBI OBITh
c(hOpMHUPOBaAHBI:

Kon srama
OCBOCHUSA PesynbpTaTel o0yueHus
KOMIICTCHIINN

YK OC-1 HA YpOBHE 3HAHUU:

- OCHOBHBIC HANpaBlICHHUS M pPe3yJbTaTbl HCCIECNOBAHUHN, MyOJHKYEeMBIX B
BE/IyIIUX KYpHaJaX MO0 UCCIEIOBAHUAM B SKOHOMETPHKE;

- IEPCIEKTUBHBIE METOABI IKOHOMETPUUECKOTO AHAIN3A;

- MOMYyJISIpHbIE IMPOrpaMMHbBIE NPOAYKTHI, MPUMEHsSEMble Ul pa3padOTKu U
aHaJIM3a YKOHOMETPUYECKUX MOJEIEH;

Ha yPOBHE YMEHUIL:

- CIIOCOOHOCTh MPUMEHSATHh METOJbl SKOHOMETPUKH ISl IOCTPOCHUS MOJENEH U
aHasu3a 3a/1a4, BO3HUKAIOLINX B MUKPO- U MAaKpPO3IKOHOMUKE, B chepe prHaHCOB;
- UCHOJBb30BaTh mnporpammy Eviews nans pa3paboTKM SKOHOMETPUYECKUX
MOJIEeJIeH U OLIEHKHU MX Ka4ecTBa;

- Ha OCHOBE IOJIYYEHHBIX MOJENEW CTPOUTH IMPOTHO3bI PAa3BUTHUSI KOHKPETHBIX
SKOHOMHUYECKHX CUTYalUil.

HA yPOBHE HABbIKOG.

- BJIaJIETh COBPEMEHHBIMU CIIOCO0aMM cOOpa JaHHBIX;

- IPOBOAMTH CAMOCTOSTENIbHYIO HCCIIEI0BATENbCKYIO padOoTYy.

2. OFBEM U MECTO JUCHUIIJIMHBI B CTPYKTYPE OII BO

O0neM THCHUMILIHHBI

O6mas Ttpynoemkocth b1.b.03 «DxoHomeTpuka (IIPOJBUHYTHIM YPOBEHB)»
cocTaBJisIeT S 3aué€THBIX equHull — 180 ak. 4.




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

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

Mecto qucuumiunbl B crpykrype OII BO

JMucuumiuna b1.5.03 «OxoHomeTpuka (IpOJBUHYTHIM YPOBEHB)» OTHOCHUTCS K
00Ky nucuuIiinH 0a30BOM dYacTH y4eOHOro TIUTaHA HaIpaBJICHUS TOJITOTOBKHU
MaructpoB 38.04.01 «OxkoHOMHKa» C HAMPABIEHHOCTHIO MOAroTOBKU «KopnoparuBHas
HPKOHOMHUKA» W HM3y4aeTcs BO2ceMecTpe Ha lKypce — ouHasi U O4HO-3a04Hast (HOPMBI
00y4eHusl.

JlucrumuiHa ~ peanm3yeTcs  MOcie W3yYeHHs] JUCHUILIMH — OakaiaBpuara:
MaTeMaTHYECKOr0 aHajau3a, alreOpbl, TEOPUM BEPOSTHOCTH W MAaTEeMaTUYECKOU
CTaTUCTUKU, MUKPO- U MAKPOIKOHOMUKH.

JlocTrKeHUe TUIAaHUPYEMBIX pe3yJlbTaTOB OOYYEHHS CIYKUT OCHOBOM IS
JTUCHUIUINH, CBSI3aHHBIX C OMIIUPUYECKUM AaHAJIMU30M PEAbHBIX 3KOHOMHUYECKHX
SBJICHUM, B Kypcax MakKpo- M MHUKPOIKOHOMHUKH (TPOABUHYTHIA YpOBEHB), IpHU
BBITIOJIHEHUHU UCCIIE0OBAHUM B XO/I€ MOJATOTOBKH MarucTepCKOM AUCCepTaLIUU.

3. COAEP)KAHUE U CTPYKTYPA JTUCIHUIIJINHBI

Ounasn popma odyuenusn

O0bem IMCHMIIMHBI, K. Yac. ®opma
KonrakTHas padora TEeKyLIero
Ne n/n HavuMeHoBaHue TeM o0yuarouuxcsi ¢ KOHTPOJIs
= (pasneioB), Bcero npemnogaBareJeM CP ycneBaeMoCTH,
1o BUAaM YUeOHbIX 3aHSITHH MPOMEKYTOUHOIM
J JIP n3 KCP arrecTanuu®
Tema 1 | Onenka cuctem
4 y 18 2 4 12 1103, 111
ypaBHEHUH
Tema 2 | Monenu maHenbHBIX
A 20 2 6 12 1103, 111
JTAHHBIX
Tema 3 7!
Henuneiineie 16 ) 4 12 1103, 1l
MOJIEJIM U OTOOP
Tema 4 | ApanTuBHBIE
METOJIbl aHaJI3a
BPEMEHHBIX PSJIOB.
p A 18 2 4 12 103, Uil
[Iporuo3zupoBanue
no mozensiM ARMA,
ARIMA
Tema 5
IIpnynHHOCTS U 16 ) 4 12 1103, 11T
OouHast




O0bem 1MCHMIIMHBI, K. Yac. ®opma
KonrakTHas padora TEeKyLIero
Ne i/ HaumenoBanue tem 00y4arommxcsi ¢ KOHTPOJIA
(pa3neJsioB), Bcero npenojaBaresjiemM CP yCIeBaeMOCTH,
110 BH/AaM Y4eOHbIX 3aHATHH MPOMEKY TOUHOI
JI JIP 3 KCP arrecranuu”
9K30T€HHOCTh
Tema 6 | Metogoiorus
BCKTOPHBIX 20 2 6 12 3, it
aBTOperpeccuit
(VAR)
Tema 7 | baitecoBckmii
noaxoJ. Beenenue B 13 ) 4 12 [03, HIT
¢wieTp Kanmana
baitecoBckue VAR
Tema 8 | Henmnetineie
MOJIETT! BPEMEHHBIX
panoB. Monenu
BPEMEHHBIX PSJIOB C 18 2 4 12 1103, 11T
YCJIOBHOM
reTepOCKEAACTUIHOC
THIO
ITpoMexyTouHasl aTTeCTalMsI 36 OK3ameH
Beero: | 180 | 12 | | 36 | 36 | 96
Ouno-3aounasn gpopma ooyuenusn
Ne ni/m HaumenoBanue TeM O0beM THCHMILIMHBI, YacC. dopma
H/WJIH pa3aesioB Bcero KonTakTHas padora Cp TeKyLlero
00y4Jaroummxcs ¢ KOHTPOJISI
npemnojaaBaTejgeM yCIeBaeMoCTH,
10 BUAM Y4eOHbIX 3aHATHH NMPOMEKYTOYHOM
JI JIP 13 KC aTTecTalnu
P
Tema 1 | Ouenka cucremMm 18 - 2 16 o3, un
YpaBHEHUU
Tema 2 | Moaenu nmaHeIbHBIX 22 2 4 16 Ho3, un
JTAHHBIX.
Tema 3 | HenuHeliHble MOJIEHN U 18 - 2 16 1103, 1ull
oT0Oop
Tema 4 | ADanTUBHBIE METOIBI 18 - 2 16 1103, ull
aHaJIM3a BPEMEHHBIX
pSIOB
Tema 5 | IlpuuuHHOCT U 18 - 2 16 o3, nii
0J104Hast IK30T€HHOCTb.
Tema 6 | Metonmonorus 18 - 2 16 1103, Ul
BEKTOPHBIX
aBroperpeccuii (VAR).
Tema 7 | BaiiecoBckuii HOAXO.. 20 2 2 16 1103, Ull
Brenenue B hpunbTp
Kanmana




BbatiecoBckue VAR.

Tema 8 | Hemunelinsle Mmomenu 21 2 2 17 1103, Ull
BPEMEHHBIX PSJIOB.
Moaenu BpeMEHHBIX
PSJIOB C YCIIOBHOM
reTePOCKEAACTUIHOCTHIO

[TpomeskyTouHas aTTecTalus 27 DK3aMeH

Beero: | 180 | 6 | 18 | 27 | 129

* [pumeuanue: ghopmvi mexyueco KORMpOJisl YCResaeMoCmu. RPaKmuko-opueHmuposanuvie 3adanus (I103),
uccredosamenvckuil npoexm (UII).

Conepxanne TUCHUILTHHBI

Tema 1. Onenka cucremM ypaBHeHHMH

MHK nns cucteM ypaBHEHHMI. OK30I€HHOCTb OOBSCHSIOIIMX I[EPEMEHHBIX.
Ctporas sk30reHHOCTh. [Ipumepsl cuctem: BHelIHe He cBsizaHHble ypaBHeHus (SUR).
OueHka BHEIIHE HE CBS3aHHBIX YPABHEHUW C OTPAHUYECHUSAMU HA apaMETPBL.

OueHka CUCTEM ypaBHEHUU C MOMONIIBK0 MHCTPYMEHTAIbHBIX MEPEMEHHBIX. 2-
crynenuarbii U 3-ctynenuarsii MHK st cucrem ypaBHeHuid. OOOOUIEHHBIN METO[
MOMEHTOB. BbIOOp MeTO/1a OLIECHKH CUCTEM.

CucTteMbl OTHOBPEMEHHBIX YPaBHEHUI. DKOHOMHYECKUE 3a7a4M, MPUBOISIINE K
CUCTEMaM OJHOBpPEMEHHBIX ypaBHeHUU. Wnentuduxanus. DddexTuBHas OlleHKA
napameTpoB CoKparieHHo Gpopmbl. HemnHEeHHOCTh IO SHOT€HHBIM IEPEMEHHBIM.

Tema 2. Moaeau na”HeJbLHBIX JaHHBIX

[IpoGnema mpOMyIMIEHHBIX TMEepEeMEHHbIX. {DOUKCUPOBAHHBIE U CIIy4YalHBbIC
addexrtrl. Ilpeamonoxenus o0 omuOKax: cTporas W IONEPHOJHAS SK30T€HHOCTH
0o0BsACHSIONMX TepeMeHHbIX. OIeHKHM ypaBHEHHs B pasHocTax. OIeHKU maHesneil co
ciny4aiiHbIMH U ¢ ¢ukcupoBaHHbIME 3¢ dekramu. Tect Xaycmana. Knactepuzaums
HAOJIFOICHU.

Tema 3. HesiuHeiiHOCTH U 0TOOP

JluckpeTHble 3aBUCUMBIE NepeMeHHble. JIMHEeNHas MOJAENb BEPOATHOCTH.
[TpoOut- u gnorur-mozaenu. OneHKa METOAOM MAaKCUMAaJIbHOIO MPaBIONOA00uS.
MHoOXecTBeHHas JIOTUCTUYECKAass MOJIeNIb. YTIOPSI0YEHHbBIE JTOTUCTUYECKUE U MPOOUT-
MOJEIIH.

[len3ypupoBaHHbIE perpecCMd U Hecly4ailHble BBIOOpPKU. ToOUT-Momen.
CenexTuBHas BEIOOPKA, TECTUPOBAHUE U KOPPEKIIHSI.

[IpoGnema pau3aiiHa »HKCIEPUMEHTOB U C€amMoOTOOp. MeTOonbl OIEHKH C
UCIIOJIb30BAaHUEM Propensityscore U MHCTPYMEHTAJIbHBIX IEPEMEHHBIX.

Tema 4. AranTuBHbIC METOAbI AHAJIM3a BPEMEHHBIX PAI0B

CrnaxxuBanue BpeMeHHOro psaa. IlporHozupoBanue OyIylIMX 3HAYEHUU
BpeMeHHOro psna. Ckonpzsmue cpennue. Ounptp Xoapuka — [Ipeckorra. Ilpocrtoe
AKCIIOHEHIMAJIBHOE CIUIaXKUBaHUE. J[BOMHOE 3KCIIOHEHUIHAIBHOE CTIaKUBAaHUE, METO]I
bpayna. Meron Xonwsra. Meton Xonpra — Bunrepca. ®@unbtp bakcrepa — Kunra.
[Iporno3upoBanue no moaensim ARMA, ARIMA.

Tema 5. IIpu4uHHOCTH U 0JI0YHAS IK30T€HHOCTh

[lonsiTuss npuyuHHOCTH 1O ['peilHmxepy U OJOYHOW 3K30I€HHOCTH OJHOM
IPYIIIBI IEPEMEHHBIX OTHOCUTEIBHO APYTOU IPYNIbl IEPEMEHHBIX.
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Tema 6. MeTtonoJiorusi BeKTOpHbIX aBpToperpeccuii (VAR)

Metomoaoruss VAR. OyHKIMA HMITYJIbCHOTO OTKIMKA W JIE€KOMIO3UIUU
qucnepcuii ommOok nporHo3oB. Ilpumepsl ucnosib3oBaHust mMeropoiorun VAR mns
KOHKPETHBIX CTaTUCTUYECKUX JaHHBIX.

Tema 7. bailiecoBckuii moaxoa. Beeaenue B punbtp Kanmmana. baiiecoBckue
VAR

Cytb OaiiecoBckoro mnoaxona. llepexon oT ampuopHOro pacrpeneiaeHus K
anocrepuopHoMy. ConpspKeHHbIE paclpenciieHus. ballecoBCKHE TOYEYHBIE OLIEHKU U
JIOBEPUTEIIBHBIE HHTEPBAJIBI.

Metoasl  momydeHuss BBIOOPOK W3 allOCTEPUOPHOIO  paclpeiesieHusl.
CommmupoBanue no ['mb6cy. Anropurm Metpononuca. Anroputm Metpononuca —
['acTunrca.

baitecoBckui Moaxoa B MOAEISX IpocTpaHcTBa coctosHui. Punbtp Kammana.
Koncrpykiusa anroputma. @Dwibtpanus u  criaxuBanue. CTPYKTypHBIE MOJAEIH
BPEMEHHBIX PSIOB.

baitecoBckue VAR. Anpuopnoe pacnpenenenue Munnecorsl/Jlutrepmana.

Tema 8. HesnHelHbIe MOIe/ 1M BPEMEHHBIX PsI0OB

Mogenn BpEMEHHBIX PAJOB C YCIOBHOM TI€TEPOCKENACTUYHOCTBIO. Monenb
ARCH, ee nenocratku. Monenu AR/ARCH. O6o6mennas ARCH monens (GARCH).
Monenn AR/GARCH. Mogens IGARCH. Mogenu ¢ addexrom priuara: EGARCH,
TARCH.

Komnonentnas GARCH. Mogens GARCH-in-Mean. MHoromepHbsie MOJACIH
GARCH.

4. MATEPUAJIBI TEKYIIETO KOHTPOJISI YCOIEBAEMOCTH
OBYYAIOLIMXCS K ®OHJI OLEHOYHBIX CPEJICTB
MPOMEKYTOYHOI ATTECTALINM

4.1. @®opmbl W MeTOAbI TeKYHIEr0 KOHTPOJSI YyCINeBaeMOCTH H
MPOMEKYTOYHOI aTTeCTAIMU

4.1.1. B xone peanuzauuu nucuuiuinabl b1.5.03 «9koHomeTpuka (IpogBUHYTHIM
YPOBEHb)» HCIOJIB3YIOTCS CHEAYIOIIUE METOJbl TEKYILIEro KOHTPOJS YCHEBAEMOCTU
00yyaromuxcsi:



Tema (pa3ne) MeToabl TeKy1ero KOHTPOJIs
YCIIEBAEMOCTH

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

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

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

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

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

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

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

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

4.1.2. Dx3amMeH IPOBOAUTCS METOJOM YCTHOT'O OMpPOCca CTYJEHTA.

4.2. MarepuaJjibl TeKylero KOHTPOJIsl yCIeBaeMOCTH 00y4A0IIMXCS.

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

St = CSt—l + 8t2

2
[gﬂJ~i.z‘.d.N(O,Zl =t iz
%)

012 02

rae

P, - 00beM MPOU3BOJICTBA HEKOTOPOI'O TOBAPA;

S; - 00bEM MpPOJaxX 3TOr0 TOBApA;

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

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

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

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

BbIAICHUTB, KakK BIIMSET pelIeHUE, NPUHITOE Ha OCHOBAaHUM ITOW NMPOBEPKU HA
UACHTU(DULIMPYEMOCTh MOJICIH M KaK XapaKTepHU3yeTcs KakJI0oe U3 JBYX YpaBHEHHIA
HOBOM CHUCTEMBI.

[Ipeanonoxurb, 4TO MNEpeMeHHas X,

CBsI3aHa C IICPEMCHHBIMU F, U S,

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



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

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

TemaTuka uccjie0BaTeJIbCKUX MPOEKTOB:

1. TpexcryneHuyaTblii METOJ HAUMEHBIINX KBAJIPATOB.

2. HenuHeliHbIE CUCTEMBI YPABHEHHU.

3. CucreMsl ypaBHEHHM CHPOCA: BBIPOKICHHBIE CUCTEMBI.

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

BapuaHT NpakTHKO-OPUEHTHPOBAHHOIO 32/IaHHUA.

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

[Iepemennsbie:

FARM — unentudukarop hepmsl;

YEAR — 101 93,94, ...,98.

OObscHSIOIIE IEPEMEHHBIE:

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

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

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

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

OOBsicHsIEMbIE TIEPEMEHHBIE:

MILK — o6beM npou3BoACTBa MOJIOKA Ha epme;

YIT=In(MILK).

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

TemaTuka uccjie10BaTeJIbCKUX NPOEKTOB:

1. 'eTepockenacTUYHOCTH B MOJIETTH CO CIy4aHbIMU 3 HeKTamu.

2. ABTOKOppEIISIIUS B MOJIEIISAX MTAHEbHBIX JaHHBIX.

3. CocrositenbHast U dPpeKTUBHAS OIEHKA TUHAMHYECKUX MOJIENeH MaHeIbHBIX
JTAHHBIX.

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

BapuaHT NpakTHKO-OPUEHTHPOBAHHOIO 32/IaHHUA.

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

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

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

Hcnonb30BaTh Npouecc NOPoKICHHS JaHHBIX:
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*

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

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

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

PaccmotpeTs Tabnuity, noinyyaemyto kak View— Prediction Evaluation.

TemaTuka uccjie0BaTeIbCKUX MPOEKTOB:

1. Mopenu co ciyyaiinbiMu 3 dekTamu.

2. Mopaenu ¢ pukcupoBaHHBIMH 3P HEKTAMH.

3. luHamuyeckue Mojiesii OMHApPHOIrO BHIOOpA.

4. TlonymapaMeTpudecKkas MOJIEINb.

5. JIBymepHbIe TPOOUT-MOJIETIH.

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

BapuaHT NpakTHKO-OPHMEHTHPOBAHHOIO 32 JaHMSI.

[IpoBecTn wuccienoBanve g psaa 3HadyeHud wuHjaekca MMBB (psag IND).
JlanHbIC TUTST 3TOTO npuMepa cojiepKarcs Ha caiTe
http://www.micex.ru/marketdata/indices/data/archive [2].

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

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

TemaTuka uccjie0BaTEILCKUX MPOEKTOB:

1. ®unetp Xoapuka-IIpeckorra.

2. Meron bpayna.

3. Meron XonbTa.

4. Meton Xonbeta-Bunrepca.

5. ®unbTp bakcrepa-Kunra.

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

BapuaHT NpakTHKO-OPHMEHTHPOBAHHOIO 33 JaHMSI.

11



YCcTaHOBUTh BO3MOKHOCTh HAJIMYMS NPUYUHHO-CIEACTBEHHOW CBA3U MEXIY
IPUOBUTBIO MPEANPUATHS U MHBECTUIIMSAMH B OCHOBHOW KalUTaJ C MOMOIIBIO TECTa
['panxepa. [IpoBepuTh THMOTE3bI C PA3JIMYHBIM KOJHMYECTBOM JaroB. Omnpenenutb
HaJIMYUE €IMHUYHBIX KOPHEW IS PSAOB IaHHBIX C MOMOIIbI0 Tecta uku — Dynepa
JUIL  pa3HOro kojuyecrBa JjaroB. (Crenarb BBIBOJABI O CTallMOHAPHOCTH PSJIOB.
[IpoBepbTE€ KOMHTETPUPOBAHHOCTD PSJIOB.

TumnoBbie OLEHOYHBbIE MAaTepHaJbl MO TemMe 6. MeT0x0/10rUsl BEKTOPHBIX
asToperpeccuii (VAR).

BapuaHT NpaKTHKO-OPUEHTHPOBAHHOIO 3a1aAHUA.

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

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

BbIACHUTD: BBITIOJIHEHO JIK JIJISL OTOM MOJENU YCIOBUE CTaOWUIILHOCTH; SIBIISACTCS
u nnepeMeHHast X G-pUYruHON 1Sl IEpEeMEHHOM Y.

[TocTpouTh peann3alnuio YyKa3aHHOM Monenu, nomnaras Y =X;=Z;=0 u

TEHEPUPYS &y;,&9;,E3, KAK HE3AaBUCUMBIE MEXKITY COOOM MPOIECCHI TAyCCOBCKOTO OEI0T0
myma ¢ Dl(s;,)=D(sy )=D(e3)=1. Jna Kaxknoi mnapel HNEPEMEHHBIX IIPOBEPHUTH
TUIIOTE3y O TOM, YTO OJHA W3 MNEPEMEHHBIX HE SBISIETCS G-IPUUYMHOWU JII BTOPOU

IIEPEMEHHOM.
Martpuunsbiii nonuHoMm A(L) umeet 31ech BUI;

1 0 0) (050 0 04L) (1-05L 0 ~0,4L
AL)=I;-MmML={0 1 0|-| 0 05L 02L|=| 0 1-05L -02L |,
00 1 0 02L 05L 0 ~02L 1-05L

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

det A(L)=(1-0,35L)1-0,85L)1-0,45L) = xopHHU MO/IEB

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

TaK 4TO
Y, =0,6Y, 1 +0,5Z, | + &1 =0,6Y, 1 +0,5(0,25X, 5 +0,6Z, 5 + &3, 1)+ &7,
Yt = 0,6Yl«_1 + 0’125Xt—2 + 07321‘—2 t&é; t+ 0’583,t—1 .

B pamMkax mnocimenHero ypaBHEHMS NPOLLUIbIE 3HAYEHUsS IEPEMEHHOM X,

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

[TocTponB peanu3anuio yKa3aHHOW MOJENM C MOMoImbl0 oObekra Model,
o0pazoBaTh 00beKT Group, cojepKaliuil Tpu CMOACIIMPOBAHHBIX psiaa X,,Y;,Z,.

B wmenro atoro oOwekta BeIOpath: View > Granger Causality™ Lags to
Include=1.
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[IpouHTEpIIPETUPOBATH PE3YJIbTATHI, NPEICTABICHHBIE B MOJYyYEHHOM TaOJHIIE.
[losicHUTB, MOYEMY THIOTE3a O TOM, 4TO nepemMeHHast X He ABuseTcsa G-IPUYMHON IJIs
Y, MOXeT ObITb OTBEPIHYTOM.

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

G
HU3MCHMIJICA JIM PE3YJIbTAT IIPOBCPKU 'MIIOTE3bI x— y U IIOUEMY.

[IpoBeputh Ty e TUMOTE3y, HE MpPUOETasi K BCTPOCHHOW MPOBEPKE, a OIEHUBAS

HETIOCPEJICTBEHHO YPAaBHEHUE
Y, = (1) + e +cB)X g +e4)X, o + 4

Y NpoBepsia TUNOTE3Y ¢(3) = ¢(4) = 0. CpaBHUTH: COBIAJIO JIM 3HAYCHUE MOJYYEHHOU F —
CTaTUCTUKH CO 3HAYCHHUEM, MPUBEJICHHBIM B TaOIHIlEe, MOJYyUYCHHON B paMKaxX OOBEKTa
Group. OOBSICHUTH MIPUYHHBI [2].

TemaTuka ucciaer0BaTeJbCKUX NPOCKTOB:

1. TIpoBepka Hanuuusi IPUYUHHOCTH 110 [ peitnmxkepy.

2. Mertononorust VAR, BO3HHKAIOIIME IPU 3TOM 3aTPyIHEHUS.

TumnoBbie OLIEHOYHbIE MaTepuajbl Mo TemMe 7. baileCOBCKMH TMOAXO0.
Beenenne B punbtp Kanimana. baitecoBckue VAR.

BapuaHT NpakTHKO-OPHMEHTHPOBAHHOIO 3aaHMS.

PaccmoTrpers 1eH3ypupoBaHHyr [l] perpeccuto uaum TOOUT-MOAEINb, TIe€

ES

y =x'B+&, & HE3aBUCHUMO W OJIMHAKOBO pacIpe/eieHbl, U 3HAYEHUs HaOI0aeMo,
*

€CIIM U HE OIPEACIICHO, €CIII N[O;O'ZJ , M 3HaueHUe y HabmogaeMo, eciimi y >0 U

HEOIPe/INIEHHO, eCITH y* <0 .

ITperonoKuTh, 4YTO KOJIMYECTBO LEH3yPHPOBAHHBIX HAONIONEHUH y paBHO Nyu
¥o UX 0003HAYaeT.

BBeCTH JIATEHTHYIO IEPEMEHHYIO z , KOTOPas COOTBETCTBYET LIEH3yPHPOBAHHBIM
HAOIIOEHUAM, TO €CTh z; <0 JUIsl i —20 1EH3yPUPOBAHHOIO HAOIIONCHUS.

JI11sl TeHepUpOBaHUs JTaTEHTHBIX HEPEMEHHBIX z; MOYKET HCHOIb30BATHCS METOJ
TIONOJIHEHUS JAHHBIX.

JlaTeHTHBIEC TIEpEMEHHBIE 31€Ch MPEICTABIAIOT CO00I MHOMKECTBO HE3aBHCHMBIX
Cily4aiiHbIX BEJIMYMH M MMEIOT YCEYEHHOE HOPMAlIbHOE PacIpejieicHUe Ha UHTEpBalle
(—0;0) ¥ MIOTHOCTH pacIpeie]eHUs PaBHA

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

>
riae ¢ U O ABIAOTCS PYHKUMEH MIIOTHOCTU U (QYyHKUMEW pacupeneseHuss HOpMalbHOU
BEJIMYUHBI.
T[IpuHATE, YTO A BENMYMHA UMEET HOPMAJbHOE pacHpeeleHHe, a o > TaMma
aIIpUOPHOE paclpeaeICHuE.
IToka3zatb, 4YTO BO3MOXKHO SBHO IIOJIYyYUThb YCJIOBHBIC pACHPEICICHUS I

Zl',,B,O'_2 .
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Ucnons3ys npenplaylive pe3ysbTaThl KpaTKO omucaTh ainroputMm ['mbbOca miis

CHMYJISIIIAN 3HAYEHUH z;, 3,0 2.

TToka3aTh, KAaK MOTYT OBITh TIOJTyYEHBI PA3yMHBIE CTAPTOBBIE 3HAUCHUSA 3,0 .

TemaTuka nccjie10BaTeJIbCKUX NPOEKTOB:

1. CommuinpoBanue no I'n66cy.

2. Anroputm Metponoduca.

3. AnroputMm Metpononuca-I'actunrca.

4. @unptp Kanmana.

TumnoBbie omeHoYHble MaTepuajabl mo Teme 8. HeaunHeliHble MoaeH
BpPEeMEHHBIX PSi/I0B

BapuaHT NnpakTHKO-OPHMEHTHPOBAHHOIO 3aJaHUSI.

PaccmotpeTts cBsi3b phiHKa rocynapctBeHHbIX oOnuranmii (I'KO) u pbiHka
KopropaTuBHBIX IeHHBIX Oymar (Poccuiickas toproBas cuctema, PTC) (Peresetsky,
Ivanter, 2000)(). bicp, n gko, — €XKEeIHEBHbIC 3HAYEHUSI MHIACKCOB «TOTYOBbIX (UIIEK)»

(HanOonee JTUKBUAHBIX aKLM) U TOCYAAPCTBEHHBIX oOnurauuii. O003HaYUTh uepes X,
Pa3HOCTh OJTHOJHEBHBIX JOXOJHOCTEN JBYX PBIHKOB [S]:

blc ko
n Pt —In 8ROy

blep; ghko;_ .

PaccMoOTpeTs MOJIEIb BEIPABHUBAHUSA JOXOAHOCTEH JBYX PBIHKOB:
AX,; = const+ uX,_4 +é&p

3necb AX, =X,-X,_;. [lapamerp x HMeET CMBICII CKOPOCTH BBbIPABHHUBAHUS

JIOXOJTHOCTEH W TIOKa3bIBaeT CTeNeHb MHTerpauuu phiHkoB. Ounenuts GARCH (1,1)
Mozenb Ha uaTepBaiie 10.01.96 — 10.10.97 (ucnonp3oBath nporpammy Eviews).
TemaTuka uccjie0BaTEILCKUX MPOEKTOB:
1. Mogenu ¢ a¢dexrom peruara: EGARCH, TGARCH.
2. Mogens GARCH-in-Mean.
3. Muoromepusie mojaenun GARCH.

4.3. OneHo4yHble cpeacTBa 1l IPOMEKYTOYHOH aTTeCTALUM.

4.3.1. IlepeyeHp KOMIIETEHLHI ¢ YKa3aHHMeM J3TanmoB ux (GopMupoBaHus B
npouecce OcBOeHHsi oOpa3oBareibHOW mnporpammbl. Iloka3arenu m Kpurepuu
OlleHMBAHUA KOMIIETEHUMI C y4eTOM 3Tana ux (popMHupoOBaHUs

Kon HanmenoBanme Kon »Tama ocBoeHus HaumenoBanue 3Tamna
KOMIIETEHIIUH KOMITETCHIIUHN KOMITETECHITUH OCBOCHHS KOMITETCHITUHN
YK OC-1 CnocoGHoCTh YK OC-1.2 CriocoOHOCTh MPUMEHSATh CUCTEMHBIN
MIPUMEHSITh MOAXOJT JISl PEIICHUS
KPUTUYECKUM aHAN3 npoeccCHOHANBHBIX 3a/1a4
WU CUCTESMHBIN
MMOIX O, JIst
peleHus
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podeCCHOHATBHBIX

3a7a4
OTtan 0OCBOECHUS IToka3arenp Kpurepnii oneHnBanus
KOMIICTCHIIUU OLICHUBAHUS
YK OC-1.2 [IpumeHseT cucTeMHBIN YpoBeHb yCBOEHUS y4eOHOTO MaTepuania,

MOAXOJ JIs1 PEIICHUS rIyOrHA MOHUMAaHMS BOIIPOCa,
MpoeCCHOHANIBHBIX 33J]a4 | MPABUIILHOCTH U TIOJIHOTA OTBETOB, YETKOCTh
Y JJOTUYHOCTh U3JI0KEHHUS €Tr0 Ha
MIPOMEKYTOYHOM aTTECTALINH,
apryMEHTHPOBAaHHOCTh BBIBOJIOB, YMEHUE
TECHO YBSI3bIBATh TEOPUIO C IPAKTUKOMN

4.3.2 TunoBsbie OLICHOYHbIE CPEACTBA

IlepeyeHb BONPOCOB 1JIs1 MPOBeEAEHHUS MPOMEKYTOYHOM aTTeCTAlMu:

1. TecT ycnoBu#t CBepXHICHTUPUKALIUH.

2. MHK n71s1 cucteM ypaBHEHHUIA.

3. DK30reHHOCTh OOBSICHSIONINX NepeMeHHbIX. CTporast 5K30reHHOCTb.

4. Tlpumepbl cucTeM: BHElIHE He cBA3aHHble ypaBHeHUs (SUR), manenbHbie

5. Bun Matpuiisl KoBapuaiuu OnmooK.

6. Onenka oobenuaennsiM MHK.

7. Ouenka OMHK u noctynaeim OMHK.

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

9. OueHka cucTeM ypaBHEHUI ¢ TOMOIIBIO HHCTPYMEHTAIbHBIX IEPEMEHHBIX.

10. 2-ctynenuarsiiit MHK st cuctem ypaBHEHUH.

11. 3-ctynenuarsiii MHK.

12. O000111eHHBIIT METO MOMEHTOB.

13. Matpuubl BecoB. OnTuMaibHasi MaTpuUila BECOB.

14. Bo16op MeTo/1a OIIEHKH CUCTEM. TeCTUpPOBaHHUE TUIIOTES.

15. CucreMbl OTHOBPEMEHHBIX YPaBHEHUM.

16. VYcnoBus wuckmouenus. CokpaimieHHas ¢opma. JluneliHble orpaHuyeHus
o011ero Buja.

17. VYcnoBus wuaeHTUPUKANNK, OTCYTCTBHS  WIASHTU(UKAIMU, TOYHOU
UACHTU(DUKAIIMY U CBEPXUICHTHUPHUKAIIH.

18. DddexTuBHAS OLIEHKA TAPAMETPOB COKPAIICHHON (DOPMBI.

19. Hpentuduxamuss HAa OCHOBE MPOHU3BOJIBHBIX OTPAaHUYCHUNA MEXIY
YpaBHEHUSIMHU.

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

21. HenmMHENHOCTH 1O Y3HAOTEHHBIM IIEPEMEHHBIM.

22. [IpoGnema nponyIIeHHbIX TEPEMEHHBIX

23. ®uxcupoBaHHbIC 3DPEKTHI, CTydaiiHbIe 3PHEKTHI.
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24. Ilpenmonoxenuss 00 OmMMOKax: CTporas HK30TC€HHOCTh OOBACHSAIONIINX
IIEPEMEHHBIX, IONIEPUOIHAS IK30T€HHOCTb.

25
26
27
28

29.
30.
31.
32.
33.
34.
35.
36.
37.
38.
39.
40.

. O11eHKH ypaBHEHUS B PA3HOCTSIX.

. OueHkM naHenen co ciy4aitHbiMH 3 PexTamu.

. Ouenku naneneu ¢ pukcupoBanHbIMU 3 Pexramu. Tect Xaycmana.
Knacrepuzanus Ha0mr01eHUM.

JIucKpeTHbIC 3aBUCUMBIE TIEPEMEHHBIE.

JInHerHas MOJEeb BEPOSITHOCTH.

[Tpobut-mMoaensb.

Jlorucruyeckast MOJCIb.

O11eHKa METOJI0M MaKCUMAJIbHOT'O MPaBAOMOI00HS.

DHJIOTEHHOCTH B O0BSCHSIONTNX TIEPEMEHHBIX.

MHokecTBeHHAs JIOTUCTHYECKAas MOJIEb.

YropsiioueHHbIC JOTUCTUIECKUAE U TTPOOUT-MOIEITH.
[{eH3ypupoBaHHBIC PETPECCUHU U HECTyUYailHbIC BHIOOPKH.
ToOur-mMoneu.

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

CenexTuBHas BRIOOpPKA. TECTUPOBAHUE U KOPPEKIIUS CMEIICHUS CEIIEKTUBHOM

BBIOOPKH.

4].
42.
43.
44.
45.
46.
47.
48.
49.
50.

51

52.
53.
54.

OueHka mporpaMm M 3KCIEPUMEHTOB.

[IpoGnema au3zaiiHa HSKCIIEPUMEHTOB U CaMOOTOOp.

MeTobI OLIEHKH C UCTIOJIb30BaHUEM propensityscore.

MeTobl OLIEHKH C UCITOJIBb30BAHUEM HHCTPYMEHTAIBHBIX IEPEMEHHBIX.
CrnaxuBaHue BpEMEHHOTO psijia.

[Iporno3upoBanue Oyymnux 3HaYCHUN BPEMEHHOTO Psiia.
Ckonp3zsue cpegaue. Gunptp Xonpuka — IIpeckorra.

IIpocToe 3KCOHEHIMAIBHOE CTJIaXKUBAHHUE.

JIBOMHOE PKCIIOHEHIIMATIBHOE CTIIa)KUBaHUE, MeTo1 bpayHa.

Meton Xombra. Meton Xoisbra — Bunrepca.

. ®unpTp bakcrepa — Kunra.

ITporno3upoBanue o moaensim ARMA.

IIporno3upoBanue o MoAaeIiMARIMA.

[Tonatust npuunHHOCTU IO ['peHmKepy M OJIO0YHON PK30T€HHOCTH OJHOM

TPyl IEPEMEHHBIX OTHOCUTENIBHO APYTON IPYIIbl IEPEMEHHBIX.

55

. Merononorust VAR u ee unctpymentapuii (pyHKIIMN UMITYJILCHOTO OTKIIUKA

U JICKOMITO3HUITUN JTUCTIEPCHI OITHOOK IMPOTHO30B).

56

. CyTb 0aiiecOBCKOT0 MOJIX0/1a, €r0 OTIUYHE OT YACTOTHOTO (KJIACCHYECKOTO)

moaxoaa.

57
58
59
60
61
62

. Ilepexox OT arpuoOpHOro paCIpPENEIICHUS K allOCTEPUOPHOMY.

. ComnpsikeHHBIE pacipeiesICHHUs.

. baniecoBckue ToOueUHBIE OLIEHKHU.

. baiiecoBCKuUE TOBEPUTEITBHBIE UHTEPBAJIBI.

. baliecoBckas npoBepka rumnoTes.

. baliecoBckue BBIBOABI B MOJIEII HOPMAJIbHOM JIMHENHON PErpeccui.
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63.
64.
65.
66.
67.
68.
69.
70.
71.
72.
73.

Mertosl moydeHus: BHIOOPOK U3 allOCTEPUOPHOTO pacIipeieaeHusl.
CoammupoBanue no ['u6ocy.
AnroputMm MeTpomnonuca.
Anroputm Metponoauca — ['acTunrca.
bariecoBckui Moaxo1 B MOJEINSAX MPOCTPAHCTBA COCTOSHUM.
Ounetp Kanmana.
KoncTpyknus anropurma.
@unbTpanus U Crila)KUBaHUE.
CTpyKTypHBIE MOJIEII BPEMEHHBIX PANIOB.
BaitecoBckue VAR.
Mopgenn BpEMEHHBIX PANOB € YCIOBHOM TIE€TEPOCKENACTUYHOCTHIO;

MOTHUBaNUA K UX UCIIOJIB30BaHUIO.

74.
75.
76.
77.
78.
79.
80.
81.
82.
83.
84.

Moxens ARCH, ee HegocTaTKu.
TectupoBanne na ARCH-s¢ddexr.
Moxenn AR/ARCH.
CrangapTU30BaHHBIE OCTATKHU.
O606mennas ARCHwmonens (GARCH), ee npenmy1iiecTBa 1 HEJOCTATKHU.
TectupoBanne Ha GARCH s¢ddexr.
Monenmun AR/GARCH.
Monens IGARCH.
Mopenu ¢ a¢ddexrom peruara: EGARCH, TARCH.
Kpusas BinusiHUS HOBOCTEN.
[IpoBepka rumoTe3bl 00 OTCYTCTBHM ACHUMMETPUH BIIMSHUSA TUIOXUX U

XOPOILINX HOBOCTEM.

85.

Kommnoneutnass GARCH.

86 Moaens GARCH-in-Mean.

87.

Muoromepnsie mosenu GARCH.

IIpumepHble BapHaHTHI IK3aMEHAUMOHHBIX OMJIETOB:

1. DK30reHHOCTh OOBACHSIONIUX MMepEeMEHHBIX. CTporast 3K30r€HHOCTb.
2. TectupoBanue Ha ARCH-3¢dekr.
3. Jnd KaxOaoro M3 TPEX YpPAaBHEHUN BBISICHUTDH, BBINOJHSIOTCSA JIM IMOPSAJKOBBIE U

paHroBbIE YCIOBUS HACHTUDUITUPYEMOCTH [5]:

rne F,W;,N; - unnekc ueH, 3apmiara, npo()COI3HBIH B3HOC COOTBETCTBEHHO (3HIOTCHHbBIC

3K3AMEHAIIMOHHBIA BUIET Ne 1

N0 JUCHHUIIHHE «JKOHOMETPHKA (IPOABHHYTHIN YPOBEHB)»

B+ oW + Qs +r1i3b-1 = &y
Po1 By + Wi+ Bos Ny +y208; +y0aWi_1 = €24,
B3oWi + Ny +y308; +y33 B + 1341 = &3
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nepemMeHHbie), a O; U S; - MPOU3BOAUTENHLHOCTD TPY/Ia U KOJINYECTBO 320aCTOBOK (IK30TCHHBIC

MepEMEHHBIE).

IToBTOPHTH MPOBEPKY MPH AOMOTHUTENBHBIX orpaHnueHusx: 37 =0 ; 730 =1; 730 =33.

1. UucTpyMeHTalbHbIE TepeMeHHbIe. TpeOoBaHus K MHCTPYMEHTAIBHBIM IIE€PEMEHHBIM.

2. Muoromepusie monenu GARCH.

3. Paccmotrpers Mojenb OMHApHOTo BBIOOpA P(yt =1)=F (a’+,6’dt), rae d - QukTHBHAsA

nepemeHHas (mpunuMatomasi 3HadeHus 0 u 1). Pesyaprarer 120 HaGmrogeHuid mpencTaBieHbl B

BHJIe Ta0MII [S]:

OueHuTh TapameTpbl «, [, ucmnonb3ys: logit-momens; probit-monens. B aByx ciydasx

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

3K3AMEHAIIMOHHBIA BUJIET Ne 2
N0 JMCHHUIIHHE «JKOHOMETPHKA (IPOABHHYTHIN YPOBEHB)»

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

IIIkajia oneHUBaHMS Pe3yJIbTATOB IPOMEKYTOYHOM aTTecTalMu (IK3aMeH)

dopmynupoBka TpeOOBAaHUI K CTETICHU OCBOCHUS AUCIIUILITUHBI

OneHKa «HEYIOBIETBOPUTEIBHO» BBICTABIIAECTCS CTYACHTY, KOTOPBIA HE 3HAET
3HAUUTCIILHOM YacTHu nNporpaMMHOTO Marcpuajia, HAOIMYCKACT CYIICCTBCHHLIC
OLIMOKHU, HEYBEPEHHO, C OOJBUIMMH 3aTPYIHEHUSMHU BBIMIOJIHAET MPAKTUYECKUE
paGOTBI. Kax npaBuJIo0, OLCHKA «HCYHOBJICTBOPUTCIIBHO» CTABUTCA CTYACHTAaM,
KOTOpBbIE HE MOTYT MPOJOJIKHTH OO0yueHue Oe3 JOMOJHUTENBbHBIX 3aHATHH 10
COOTBETCTBYIOLIEH JTUCLIUIUIMHE.

Y4eOHble [OOCTHKEHUS B CEMECTPOBBIM MEPUOA U PE3yJbTaThl PYyOEKHOIro
KOHTpPOJIA JACMOHCTPUPOBAJIM HU3KYIO CTCIICHb OBJIAJACHUSA TPOTPaAMMHBIM
MaTepUaIOM.

OneHka «yI0BIETBOPUTEIBHO» BBICTABISAETCS CTYACHTY, €CIM OH UMEET 3HaHMS
TOJIBKO OCHOBHOTO MaTepuaja, HO HE YCBOWJ €ro JeTalei, JOIyCKaeT
HETOYHOCTH,  HEJOCTaTOYHO  MpaBWIbHBbIE  (DOPMYJIUMPOBKH,  HApyLICHHUS
JIOTUYECKOW IOCIEAOBATEIBHOCTH B M3J0KEHMM NPOrPAMMHOIO MaTepuaia,
UCTIBITHIBACT 3aTPYJHEHUS NPU BBIIIOJHEHUN MPAKTUYECKUX paloT.

Y4eOHble [OOCTHXKEHUS B CEMECTPOBBIM MEPUOA U PE3yJbTaThl PYyOEKHOIro
KOHTPOJISI  IEMOHCTPUPYIOT ~JOCTAaTOYHYIO (yIOBJIETBOPUTEIBHYIO) CTEIEHb
OBJIAJICHHSI IPOIPAMMHBIM MAaTEPUAJIOM.

O06o03HaueHUs
[{udp. | Ouenka
2 Heyn.
3 Vnosa.
4 Xop

OneHka «XOpoILIO» BBICTABISIETCS CTYJEHTY, €CIM OH TBEPAO 3HAET MaTepual,
IPaMOTHO U M0 CYLIECTBY M3JIaraeT ero, He JOMycKas CyIIeCTBEHHbIX HETOYHOCTEN
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B OTBETE HA BOIPOC, MPABWIBHO NPUMEHSET TEOPETUYECKUE TMOJOXKECHUS IpU
pEIICHNY MPAKTUIECKUX BOIIPOCOB U 3aj1ad, BIaJieeT HEOOXOAMMBIMU HABBIKAMU U
MIPUEMAMH UX BBITIOJHEHHUS.

Y4eOHbIE JOCTHKEHUS B CEMECTPOBBIM TEPHOA M PE3yJbTaThl PYOEKHOTO
KOHTPOJIA JAEMOHCTPUPYIOT XOpPOUIYIO CTENEHb OBJIAJACHHUS IMPOTPAaMMHBIM
MaTepUajIoM.

Ot

OrneHka «OTIIMYHO» BBICTABISETCS CTYACHTY, €CITU OH TTTyOOKO U MPOYHO yCBOUI
IIPOrpaMMHBIN MaTepuas, UCUEPIBIBAOIIE, TOCIEI0BATENBHO, YETKO U JIOTUYECKU
CTpPOIIHO u3JaraeT ero Ha »5K3aMeHEe, YMEeT TECHO YBS3bIBaTh TEOPHIO C
MIPAKTUKOM, CBOOOJHO CIIPABISETCS C 33Ja4aMM, BOIPOCAMU U IPYTMMHU BUAAMU
MPUMEHEHUS 3HAHUH, MPUYEM HE 3aTPYyJHSAETCS C OTBETOM MpPU BUAOW3MEHEHUU
3aJJaHU{, WCMOJNBb3YeT B OTBETE MaTepual MOHOTIpapHUUECcCKOl JUTepaTypsl,
MPAaBHJILHO OOOCHOBBIBAET MPUHITOE PELICHHE.

VY4eOHblE JOCTH)KEHUS B CEMECTPOBBIM MMEpUON M pe3yibTaTbl PyOEKHOTO
KOHTPOJISI IEMOHCTPUPYIOT BBICOKYIO CTENEHb OBJAJEHUS MPOTrpaMMHBIM
MaTEPUATIOM.

4.4. MeTogu4ecKkue MaTepHaJIbl

[ITxaybl OLIEHUBAHUSA PE3YJIbTATOB TEKYLLETO KOHTPOJIA

[Mxama OLCHHUBAHHA PE3YJILTATOB YCTHBIX OTBCTOB Ha CCMHUHAPCKHUX 3aHATHAX

0O003HaUeHUs

OneHka

d)opMmepOBKa Tpe60BaHPII>i K CTCIICHHU OCBOCHMUA AHUCLHIIIINHBI

Ludp.
2

Heyn.

CTYIICHT IMOKa3bIBACT HCAOCTATOYHLIC 3HAHWA IIPOrpaMMHOI0 Mmarcpuajia, HE
crocoo0eH APTYMCHTUPOBAHO M TIOCJICAOBATCIIBHO C€ro0 u3Jjararb, MAOIIYCKACTCA
Ipy6bl€ OIMOKHU B OTBCTAaX, HCIIPABUJIIBHO OTBCYACT HaA IIOCTaBJICHHBIN BOIIPOC WA
3aTPYAHACTCSA C OTBECTOM

Ynosi.

CTyneHT TOKa3bIBaeT AOCTATOYHBIC, HO HE TIIyOOKHME 3HAHUS MPOrPAMMHOTO
MaTepHaa; pu OTBETE HE JIOMyCKaeT rpyObIX OIMOOK UM MPOTUBOPEUNH, OHAKO
B (opMynupoBaHMHM OTBETa OTCYTCTBYET JMJOJDKHAs CBSI3b MEXKIY aHaIH30M,
apryMeHTanueil u BbiBojamMH. [ mosyuyeHHs] MpPaBUIBHOIO OTBETa TPEOYIOTCS
YTOYHSIIOLINE BOIIPOCHI

CtyneHT mokas3biBaeT TIiyOOKHE 3HaHMsS MaTepuaja, I'paMOTHO €ro H3Jaraer,
JIOCTaTOYHO TIOJHO OTBEYAaeT Ha IIOCTABJIEHHBIM BONPOC U JOIMOJHUTEJIbHbBIE
BOIPOCHI, yMeNno (GopMynupyeT BbIBOAbL. B TO ke BpeMs Hpu OTBETE AOIYCKaeT
HECYILIECTBEHHbIE NOTPELIHOCTH

Ot

CTyneHT TOKa3bIBaeT MOJHbIE M IIIyOOKME 3HAHUS IMPOrpaMMHOIO MaTepuaia,
JIOTUYHO M apryMEHTHPOBAHO OTBEYaeT Ha TIOCTABJIICHHBIA BOMPOC, a TaKXKE
JOIIOJIHUTCIIbHBIC BOHpOCBI, IIOKAa3bIBACT BLICOKI/Iﬁ ypOBeHB TCOpeTI/I‘IeCKI/IX
3HaHUH.

Ilxana OOCHHBAHUA PC3YyJIbTATOB IPAKTHYCCKHUX 3aHaHHﬁ Ha IIPAKTHYICCKHX
3aHATHUAX

0O0603HaueHUs

Ludp.

OueHka

dopmynupoBka TpeOOBAHUH K CTETICHU OCBOCHUS AUCIIUILITUHBI

2

Heyn.

CTyAeHT HelmpaBWIbHO pellaeT MPaKTHUECKYIO 3a/1adyy, HE JieJIaeT BBIBOJIOB IO €€
pe3yJibTaTtaM, He MOXKET OOBSICHUTHh TEXHOJIOTHUIO €€ PEIeHUs, TOKA3hIBACT MOJTHOE
HE3HaHUE TEOPETHYECKHX aCMEKTOB, Ha JOIMOJIHUTENbHbBIE, YTOUHSIOIINE BOMPOCHI
HE OTBEYAET.

VY osi.

CTy,Z[CHT A0IYCKA€T  HCECKOJIBKO  HE3HAYHTCJIbHBIX omunbOK B PEIICHUHU
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NPaKTUYECKON 3aJaud, JeNlaeT HEMOJIHbIE BBIBOJABI IO €€ pe3ysbTaTaM JIMOO
HEIOCTaTOYHO apryMEHTHPYET CBOE PEIICHHE; OTBEYACT HA BOMPOC O TEXHOJIOTUU
ee peleHwsl, HO TIPU OTBETE JIOITyCKAeT HETOYHOCTH, YTO TPEOYET OTIOIHUTEIBLHBIX
BOIIPOCOB.

4 Xop. | CTyAeHT JIOTMYHO U MPaBUJIBHO pellaeT MPakTUYECKYIo 3a/1ady, 1e1aeT I'paMOTHbIE
BBIBOJIBI 110 €€ pe3ysbTaTaM, OTBEYAET HAa BONPOC O TEXHOJOIMH €€ pEelIeHus,
JIOCTaTOYHO AapryMEHTUpPYeT CBO€ pellleHHe, HO Ipu OTBETE JOIYyCKAaeT
MOTPEIIHOCTH.

5 OTx. CTy,Z[eHT JIOTUYHO U NPABUIIBHO PpEIIACT MPAKTHUYCCKYIO 3alavy, ACJIAaCT I'PaMOTHBIC
BbBIBOZIbI IO €€ pe3yJjibTaTaM, IIOJJTHO OTBCYACT HaA BOIPOC O TEXHOJOTHU €€
peuicHus, HO,I[pO6HO APTYMCHTHUPYET CBOC MHCHUC CO CCbIJIKAMH HAa HOPMY 3aKOHa,
IMOKAa3bIBACT XOPOMICC 3HAHUC TCOPCTUUCCKUX ACIICKTOB.

[Ixaya oueHMBaHus Pe3yabTaTOB TECTA HA MPAKTUYECKUX 3aHATHUAX

O0o03HaueHNA

dopMynrpoBKa TPeOOBAHUN K CTETICHH OCBOCHUS TUCITUTIIUHBI

Hudp. | Onenxka
2 Heyn. | Menee 50% npaBUIbHBIX OTBETOB

3 Ynosan. | bonee 50%, Ho He Gosee 65% mpaBUIBLHBIX OTBETOB
4 Xop. | bonee 65%, Ho He 6onee 80% mpaBUIIbHBIX OTBETOB
5 Otn. | bonee 80% npaBUIbHBIX OTBETOB

5. METOANYECKHUE YKA3AHUA JJISA OBYUYAIOIIUXCA TTO
OCBOEHUIO JUCHUITIMHbI

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

AynutopHas paboTa HpOBOAUTCS B (OpMe JEKIUOHHBIX M NPAKTUYECKUX
3aHATUNA. [loAroToBKa K 3aHATHUSIM JIOJIKHA HOCUTh CHUCTEMATHYECKUI XapakTep. JTo
NO3BOJIUT oOOydarouemMycss B IIOJHOM 00beMEe BBIIOJIHUTh BCE TpPeOOBAaHHUSA
IperoaaBaTess.

CamocrosiTenbHast paboTta siBiseTcs 00sA3aTebHBIM KOMIIOHEHTOM Ipoliecca
HOJrOTOBKM 0akajiaBpoB, OHAa (OPMHUPYET CaMOCTOSITENbHOCTb, I103HABATEIbHYIO
aKTUBHOCTb, BbIpa0aThIBaET MPAKTUUECKHUE HABBIKU PabOThI C HAYYHOU JTUTEPaTypoil.

OO0t 00beM ayAUTOPHON M CaMOCTOSATEIBHON paboThI OmpenesieTcs: yaeOHo-
TEMaTUYECKUM IJIaHOM. V3ydyeHne TUCHUIIIIMHBI 3aBEPIIAETCS 3K3aMEHOM.

YcnemHoe wu3ydyeHHE TUCHUIUIMHBI TpeOyeT MOCEIeHUs JIEKIN, aKTUBHOM
paboThl Ha MPAKTUYECKUX 3AHATUAX, BBIMOTHEHUS YUEOHBIX 3aJaHUil MpenojaaBaTes,
O3HAKOMJIEHUSI C OCHOBHOU U JIOTIOJHUTEIBLHOU JINTEPATYPOU.

5.1. Meroanueckue ykKazaHusi sl OOy4YarwIIMXCH MO0 MNOATOTOBKE K
JeKINOHHBLIM 3aHATHAM

3aHATHS JICKIIMOHHOTO BHJAa JAlOT CUCTEMAaTH3WPOBAaHHBIC 3HAHHS O HauboJjee
CJIO’KHBIX U aKTYaJIbHBIX ITPOOJIeMax N3y4aeMoOu TUCIUILIUHBI.

OcymiecTBisast yuyeOHbIE ACHCTBHS Ha JICKIMOHHBIX 3aHATHAX, OOydYarommecs
JIOJKHBI BHUMATEJIBHO BOCHPUHUMATH MaTE€pHajl, MOJATOTOBJICHHBIN IMPENOJaBaTEIIEM,
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MBICTTUTH, T10OMBATHCSI TOHUMAHUSI M3Y4aeMOro MPEeAMETa, akKKypaTHO BECTH KOHCIIEKT.
B cnyuae HemomoHMMaHUs KakoW-THOO 4YacTH TpeaMeTa CleAyeT B yCTaHOBICHHOM
NopsZIKe 3aJaTh BOMPOC MpernoaaBareio. B mpoiecce paboThl Ha JEKIIMH HEOOXOAMMO
TaK)K€ BBINIOJNHATh B KOHCIIEKTaX MOJEIH H3y4aeMoro mpeaMera (PUCYHKH, CXEMBI,
YepTEeXH U T.J.), KOTOPbIE HCIIOJIb3YeT MPEro aBaTeb.

CamocrosiTenbHasi MOArOTOBKA OOyYaromuxcsli K 3aHSATHSM JIEKIIMOHHOTO BH[A
BKJIIOYAET B ce04:

— J10pabOTKY KOHCIIEKTa JIEKI[UU, KOTOPYIO KeIaTeIbHO OCYIECTBISATh B TOT e
JIeHb, TMOKa MaTepual elle JEerko BOCIHPOM3BOAMM B mamsTu. HeoOXoauMo mpovuTarh
3amucH, pacidpoBaTh COKpaIEHUs, J0pad0TaTh CXEMbI, PUCYHKH, TAOJIUIIBI;

— TMOBTOPEHHE W3YYCHHOTO0 Ha TMpeAbIaylIeM 3aHsATuu Marepuana. [lpu
3aTpyAHCHUSX B BOCHPHATHM MaTepHalia CIeAyeT OOpaTUThCcsi K  OCHOBHBIM
AUTEepaTypHBIM HCTOYHMKaM. Eciu pazoOpaThcsi B MaTepualne HE yOalloCh, TO CIIEAYET
0o0paTUThCA K TMPENoJaBaTeNI0 HAa 3aHATUSX WIM MO TpaduKy ero WHIANBUIYATbHBIX
KOHCYJIbTaLlAM.

5.2. MeToxmqecmle YKazanua OJas oﬁyqamumxcsl no mnmoarorToBke K
NMPAKTUICCKHUM 3aHATHAM

[IpakTHyeckue 3aHATHS 3aBEpIIAOT HU3ydeHUE HanboJiee BaXKHBIX TEM y4EOHOM
aucuuiuinebl. OHU  ciy»KaT Juisl 3aKpeIUICHHUsT M3YYEHHOrO0 Marepuala, pa3BUTHUSA
YMEHUH M HABBIKOB MOATOTOBKM JOKIAIOB M 3CCE, MPUOOPETEHUsI OIbITa YCTHBIX
nyOJMUYHBIX  BBICTYIUIGHUM, BEJCHHUS JUCKYCCHUHM, AapryMEHTallud W  3allluThl
BBIJIBUTAEMBIX IIOJIOKCHUH, a TAaKXKe JJIsi KOHTPOJISI IIPENOJaBaTesIeM CTEIEeHU
MOArOTOBJIEHHOCTH CTYAEHTOB 110 U3Yy4aeMOMN JUCLUIUINHE.

[Ipu moAroTOBKE K MPAKTUYECKOMY 3aHSATHIO 00yUYaroIeMycs He0OX0aMMO:

— 0 OYEpPEOHOr0 MNPAKTUYECKOTO 3aHATHS MO KOHCIEKTY JIEKIUA |
PEKOMEHJIOBAHHBIM  JIUTEPATYyPHBIM  HUCTOYHUKAM  TPopadOTaTh TEOPETUUYECKUI
Marepuai, COOTBETCTBYIOIIUN TEME 3aHSTHUS;

- B Hayaje 3aHATUS 3aJaTh [PENOJABATENII0 BOIPOCH [0 Marepuanty,
BBI3BABIIEMY 3aTPyJAHEHHUS B €ro IMOHMMAaHUM M OCBOCHHUM IPHU PEIICHUU 3a/ady,
3aIaHHBIX JJI1 CAMOCTOSITENIbHOTO PEILICHHUS;

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

- Ha MPAKTUYECKOM 3aHATUHU JOBOJMTH KaXAYH0 3a7ady JO0 OKOHYATEIbHOTO
pelIeHus, JIEMOHCTPUPOBAThH MOHUMAHHE TMPOBEACHHBIX pacyeToB (AHAJIU30B,
CUTYyaIlHii), B ClIydae 3aTpyAHEHHN 00pamaThcs K MpernogaBaTeo.

CryzaeHTam, IpOITyCTUBIIUM MPAKTUYECKOE 3aHATHE, JTHOO HE MOATOTOBUBITUMCS
K HEMY, PEKOMEHIYETCSI HE TI035KE€ YEM B 2-HEAEIbHBIN CPOK SABUTHCS HA KOHCYJIbTALIHIO
K IPENOAABATENI0 U OTUUTATHCS IO TEME 3aHSATHUS.

5.3. Metoanuyeckne yKa3zaHWsl M0 OPraHU3ALMU CAMOCTOATEIbHOI PadoThI
o0yuaromuxcs

OCHOBHOM HEIBIO CAMOCTOATENBHON PabOThl CTYACHTOB SIBIIAETCS YIIyYIIECHHE
npodeccuoHanbHON MOATOTOBKM OOYYalOIIMUXCs, HampaBlIeHHOE Ha (opMupoBaHUE
JEACTBEHHON CUCTEMBI (DyHIAMEHTaJbHBIX W NPO(ECCHOHATBHBIX 3HAHUIN, YMEHUU U
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HaBBIKOB, KOTOPHIE OHM MOTJM OBl CBOOOAHO W CaMOCTOSITENIBHO NPUMEHATH B
IPAKTUYECKOM €SI TEIbHOCTH.

CamocrositenbHass paboTa CTYJEHTOB IO JAMCHUIUIMHE «ODKOHOMETPHUKA
(IpOJIBUHYTHIA YPOBEHB)» CIOCOOCTBYET 0OoJiee IIyOOKOMY YCBOEHUIO H3y4aeMOIo
Kypca Y IIPOBOAMUTCS B CIEAYIOIINX BUIAX:

— MOATrOTOBKA K 3aHATHSM B COOTBETCTBUHU C 3aJaHMSIMU HA CAMOCTOSITEJIbHYIO
paboTy ¢ MCIOJIIB30BAHUEM KOHCIIEKTA JIEKLIUHA, MAaTEpPUAJIOB MPAKTUYECKUX 3aHATUH U
IPUBEJACHHBIX HUKE UICTOYHUKOB JIUTEPATYPBL;

— BBINOJIHEHUE IPAKTUKO-OPUEHTUPOBAHHBIX 33JaHUI;

— MOJTrOTOBKA K MPOMEXYTOYHOM aTTeCTallUU.

IIpuctynasg X M3y4eHUIO TOW WM WHOM TEMBI, BBIAEIAEMOM IO IPEIAMETHO-
CHUCTEMATU3UPOBAHHOMY MPUHIUITY, HEOOXOAUMO MO OTJEILHOCTH U MOCIEA0BATEIBHO
paccMOTpETh KaXXIyK M3 4YacTel, U3 KOTOPBIX COCTOMT Tema. lIpm m3yueHuu Kypca,
oOyyJaroyecsi JOJDKHBI ~ YMETh  IOJIb30BaThCA  HAYyYHOM  JIUTEpaTypou ISt
CaMOCTOATEJIbHOM NOJATOTOBKY K 3aHITHUSIM.

B xone camocTositennbHON padOThI CTYJAECHT MOXKET:

— OCBOUTbH TEOPETHUYECKUH MaTepuaj M0 U3y4aeMOWl AUCHUIUIMHE (OTIEIbHBIE
TEMBI, BOIIPOCHI TEM, OTJI€JbHBIE ITOJO0KEHUA U T.1.);

— 3aKpenuTh 3HAHUS TEOPETHUYECKOTO Marepuaia, UCIOJIb3ys HEOOXOIMMBIM
MHCTPYMEHTApUH, MPAKTUUYECKUM MyTeM (pelieHue MNPaKTUKO-OPUEHTUPOBAHHBIX
3a/1a4, HalTMCaHUE TECTOB JIJIsl CAMOIPOBEPKH);

— IPUMEHUTH IIOJIYYEHHbIE 3HAHHUS M IPAKTUYECKHE HAaBBIKM JUIS aHaIu3a
CUTYallMu U BbIPaOOTKH MPABWIBHOTO pelIeHUs (MOAr0TOBKA K IPYNIIOBOM HUCKYCCHUH,
Y4acTHE B JIEJIOBOM UIPE, YCTHBIM U MMCbMEHHBIN aHAJIN3 KOHKPETHOM CUTYALIHMH);

— HWCHOJNb30BaTh IMOJIYYEHHbIE 3HAHUS M YMEHHS 1 (HOPMHUPOBAHUS
COOCTBEHHOMW MO3ULIMH, TEOPUH, MOAENH (TOATOTOBKA JOKJIA/I0B, HATUCAHUE ICCE).

MopaenupoBaHue caMOCTOSATEIbHONU PabOThl 00YUarOITUXCS:

1. IToBTOpEHKE NPOKIEHHOTO TEOPETUUECKOTO MaTeprala.

2. YCTaHOBJIEHUE TJIABHBIX BOIPOCOB TEMBI.

3. Onpezenenue TyOUHBI U COJIEpKaHUS 3HAHUM 110 TeME, COCTABIIEHUE TE3UCOB
10 TEME.

4. YnpaxHeHus1, BbIIIOJHEHNE TPAKTUKO-OPUEHTUPOBAHHBIX 3aaHHI.

5. AHanu3 BBINOJIHSAEMON JIEITEIIBHOCTH U €€ CaMOOIIEHKA.

6. [IpuoOpeTenne yMmeHu 1 HABBIKOB.

7. CocTaBieHHE BONPOCOB 10 COACPIKAHUIO JIEKIUH.

5.4. MeToguvecKkue yKa3aHusl M0 MOAT0OTOBKe 00YYAIOIINXCH K IK3aAMeHy

[TogroToBka K 3K3aMEHY OCYLIECTBIISIETCS CTYJEHTOM CaMOCTOSITEIBHO C
UCIIOJIb30BAaHUEM IMEPEYHS BOIIPOCOB K IK3aMEHY, KOHCIIEKTA JIEKIUH M0 JUCHUIUIMHE U
PEKOMEHIOBAaHHBIX JTUTEPATYPHBIX UCTOUHUKOB.

B nepuon mnoAaroToBKM K AK3aMEHY CTYAEHTbl BHOBb OOpalamTcs K
npoiiiecHHOMYy y4yeOHOMYy Marepuany. I[lpy 3TOM OHM HE TOJBKO YKPEIUISIOT
MOJIyYEHHBIE 3HAHUS, HO U TIOJIy4arOT HOBBIE.

[ToaroroBka cTyAeHTa K SK3aMEHY BKJIIOYAET B ce0sl J1Ba HTara:
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e caMocTosTeNbHas paboTa B TEUEHUE CEMECTPA;

® HEMOCpeACTBEHHAs MOJArOTOBKA B JHM, MPEIIIECTBYIOINE YK3aMEHy 110 TeMaM
Kypca.

OCHOBHBIM MCTOYHHKOM IOJTOTOBKH K 9K3aMEHY SBJISETCS KOHCIIEKT JIEKLUH,
rae ydeOHbI Marepuan Jaercss B CHCTEMaTU3UPOBAHHOM BHJIE, KIIOUYEBBIEETO
HOJIOKEHUS  JeTaJU3UPYIOTCS, MOJKPEIUIAIOTCS COBPEMEHHBIMH (akTamMu U
uH(popMaLuei, KOTOpble B CUIy HOBU3HBI HE BOLUUIM B ONYOJMKOBAHHbBIEC IEYATHBIC
UCTOYHUKH.

B xoze moAroToBKHM K 3K3aMeHy CTyAeHTaM HeoOXOAMMO o0pamiarh BHUMaHUE
HE TOJBKO Ha YPOBEHb 3allOMHWHAHMs, HO M Ha CTENECHb MOHWMAHHUS H3JaraeMbIX
npooJiem.

6. YUEBHASA JIMTEPATYPA U PECYPCBI UTHOOPMAIIMOHHO-
TEJEKOMMYHHUKAIIMOHHOM CETU «<AHTEPHET», BKJTIOUAS
HEPEYEHb YYEBHO-METOJINUYECKOI'O OBECITEYHEHUSA JJIs1
CAMOCTOSTEJBbHOM PABOTHI OBYUAIOIIUXCS MO JJMCIIUTIJIMHE
MOAYJIO)

6.1. OcHoBHasl IUTEpPaTypAa

1. Konun K. Mukposkonometprika. Kunra 1 [DneKTpoHHBINA pecypc] : METOIBI U
ux npumenenuns / 3. Kamepon Konun, [1paBun Tpusenu K. ; nep. C. ABausn [u ap.]. —
OneKTpoH. TeKCToBble AaHHble. — M. : Jleno, 2015. — 551 c. — 978-5-7749-0955-1.
— Pexum noctyna: http:// www.iprbookshop.ru/77351.html

2. Koaun K. Mukposkonometpuka. Kaura 2 [DnekTpoHHBIN pecypc| : METOAbI U
ux npumenenus / 3. Kamepon Komnun, [IpaBun Tpusenu K. ; nep. C. ABauss [u ap.]. —
DJIEKTPOH. TEKCTOBBIE AaHHble. — M. : [leno, 2015. — 664 c¢. — 978-5-7749-0956-8.
— Pexxum noctyna: http:// www.iprbookshop.ru/77352.html

3. I'pun, Y.I'. DxonomeTtpuueckuii ananu3. Ku. 1 / V. I'pun ; mep. ¢ aHri. ; noa
Hayu. pen. C.C. CunenbnukoBa, M.IO. TypyHniieBoil. — Mocksa : U3narenbckuii oM
«emo» PAHXul'C, 2016. — 760 c. - (Axkagemudeckuii yueOHuUK). - ISBN 978-5-7749-
1157-8. - Pexxum noctyna: https://new.znanium.com/catalog/product/1043304

4. I'pun, Y.I'. Dxonomerpudeckuit ananu3. Ku. 2 / Y. I'pun ; nep. ¢ anri. ; nox
Hayy. pen. C.C. CunensnukoBa, M.IO. TypynueBoil. — Mocksa : U3aaTensckuil oM
«Jlemo» PAHXul'C, 2016. — 752 c. - (Akagemudeckuii yueOHHK). - ISBN 978-5-7749-
1158-5. - Pesxum nocryna: https://new.znanium.com/catalog/product/1043306

6.2. JlonosiHUTEJIbHAS JIUTEPATYPa

1. Jeffrey M. Wooldridge (2012) Econometric Analysis of Cross Section and
Panel Data, MIT press (2JIEKTPOHHBIM JTOCTYT qyepe3 Ebrary
http://site.ebrary.com/lib/ranepa

2. Kennean, II. IlyreBogutens mo skonometpuke. Ku. 1. / I1. Kennenu ; mep. ¢
anrn. ; nox Hayd. pen. B.IL. Hocko. — MockBa : M3garenbckuit goMm  «/Jlemo»
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6.5.

PAHXuI'C, 2016. — 528 C. - (AxkageMu4ecKui YUEOHUK).
https://new.znanium.com/catalog/product/1043270

3. Kennenu, I1. [lyreBoautens no sxoHomerpuke. Ku. 2 / I1. Kennenu ; mep. ¢
anri.; nox Hayd. pen. B.II. Hocko. — MockBa : HM3parenbckunt nom  «lemo»
PAHXul'C, 2016. — 512 C. - (AxkageMudecKui YYEOHUK).
https://new.znanium.com/catalog/product/1043268

4. Xaitsimu, @. DxoHoMerpuka / @. Xaiismm ; nep. ¢ aurL. oA Hayd. pea. B.IL.
Hocko. — MockBa : Mzparenbckuii gom «[emo» PAHXul'C, 2017. — 728 ¢. —
(Axamemudeckuii yueOHUK). https://new.znanium.com/catalog/product/1043302

6.3. YueOHO-MeTOAM4YEeCKOE o0ecriedeHre CAaMOCTOATEILHOM PadoThI

He npexycmorpeno.

6.4. HopmaTuBHBIE IPaBOBbIE€ JOKYMEHTbI

He npexycmorpeno.

HNuTepHeT-pecypcesl

1. www.cbr.ru — llenTpansubiii 6ank Poccuun

2. minfin.ru — MunuctepctBo punancos Poccun

3. www.gks.ru — ['ockomcTaTt Poccun

4. www.rbc.ru — Mndopmanrionnoe areHTcTBo «PocOM3HECKOHCANTHHT
(Poccus)

5. www.worldbank.org — Bcemupnbiii 6aHk

6. www.imf.org — MexayHapoaHbIH BaTIOTHBIN (HOH/T

7. https://www.hse.ru/info — 'ocynapcTBeHHbIN yHUBEepcUTeT — Briciias mikomia
skoHOMUKH (Poccust)

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

9. http://www libertarium.ru/library - bubnuorexa marepuaioB o
SKOHOMHUYECKON TEMATHUKE

10. www.ecfor.ru PAH MHCTUTYT HapOTHOXO35MCTBEHHOT'O TPOTHO3UPOBAHUS.

11. http://www.economicsnetwork.ac.uk/links/data_free - Ha aTom caiite
UMeeTCsl OOJIBIITOE KOJIMYECTBO CChIJIOK HA PAa3IMYHbBIC CAalThI, COIECPKAIIKC B
CBOOOJTHOM JIOCTYTIC IaHHBIE YKOHOMHYECKOU CTaTUCTHUKH.

12. http://www.census.gov/ipc/www/idb - MexayHapoanas 6aza nanabix bropo
nepenucu HaceneHust CIIA / U.S. CensusBureau -InternationalDataBase (IDB).

13. http://www.econ.kuleuven.be/gme/data.htm - Craructudueckue qaHHBIE,
ucrnoiyib3oBaHHbIe B KHUTE: Bepouk M. (2008). [lyreBoauTens Mo COBpeMEHHOM
skoHOMeTpuke. M., Hayunas knura.

14. http://economist.mrsu.ru/info/kaf statistic/poleznie_ssilki.html - ITone3nbie
CCBUIKM Ha CalThl, HA KOTOPBIX IPUKIAJHON YKOHOMUCT MOKET HAUTU JaHHBIE JJIS
VICCIIEIOBAHHUI.

15. http://www.feweb.vu.nl/econometriclinks/slinks/ - Ha atom caiite umeercs
00JIBIIOE KOJMYECTBO CCHUIOK HA Pa3IMYHBIC HHTEPHET-PECYPCHI, TOCBAIICHHBIC
U3YUYCHUIO, Pa3paboTKe U MPUMEHEHUIO SKOHOMETPHUIECKUX METOIOB.

6.6. UHBLIC 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 3aHATUW 1O JUCHUIUIMHE HEOOXOJMMO MaTepuaibHO-
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,
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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 (xoutpakt ¢ 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).

bubnmnoreka (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 (xoutpakt ¢ mpomaBiom AO «Jlanut» 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;
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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 - Onexrtponnas Oubmmoreka Bcemupnoro
banka.

9. https://link.springer.com - IloJHOTEKCTOBBIC IMOJIUTEMAaTHUYCCKHUE Oa3bl
aKaJeMUYECKHX )KYPHAJIOB U KHUT U3aTelIbCTBA Springer.

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

11.  https://www.oxfordhandbooks.com - Jloctym Kk mOJAHBIM TEKCTam
cripaBounukoB Handbooks wusmarensctBa Oxford mno mnpenMeTHbIM 00JaCTSIM:
SKOHOMUKA U (PMHAHCHI, IPABO, OM3HEC U YIIPABJICHUE.

12. https://journals.sagepub.com - IlosHoTekcTOBass 0a3a HAy4HBIX >XYpPHaJIOB
aKaJeMUYECKOro U3/1aTeNIbCTBa Sage.

13. CripaBouHO-nipaBoBas cucreMa «KoHcyabTaHT.

14. D51eKTpOHHBIN MEPUOIUYECKUI CITPAaBOYHUK «I apaHT».
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