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1. IlepeyeHb NJIAHUPYEMBIX Pe3y/JIbTATOB 00y4eHHUS 10 JMCLHMIJIMHE, COOTHECEHHBIX C IJIa-
HHUPYEMBbIMH Pe3y/JbTATAMH 0CBOCHHS IPOIPaAMMBbI

1.1. Hucuummna b1.5.03 «OkxoHomerpuka (MIpOABUHYTHIH YpOBEHb)» 00ECHeunBacT
OBJIQ/ICHUE CIICTYIOIUMH KOMIIETSHITUSIMHE C YIETOM dTara:

Kon xomneren- HanmMeHnoBaHue KoMIeTeH- Kon stama ocBoeHus HanmMeHoBaHue 3Tana 0CBOCHUS
UK 09207 KOMIIETCHITH KOMITETEHITHH
[K-12 CIOCOOHOCTH  pa3padaThl- [1K-12.3 CIOCOOEH HCIIOJIb30BAaTh AKOHO-
BaTh BapHAaHTHI yIIpaBlieHYE- METpPUYECKUE METOIbI aHaIn3a pu
CKHUX pELIeHUH 1 000CHOBBI- peLICHNH TPUKIAIHBIX SKOHOMH-
BaThb MX BBIOOp Ha OCHOBE YeCKUX 3a/1a4
KpHUTEpHEB COLMAIIHO-
HKOHOMHUYECKOH 3(PPeKTHB-
HOCTH
1.2 B pe3ynpTaTe 0CBOCHHS AUCITUIUIMHBI Y CTYACHTOB JIOJDKHBI OBITH CPOPMUPOBAHBI:
OT®/TO npodeccuonanbhsie| Koj aTana ocBoeHUs! KOM- Pe3ynpTaThl 00yueHUs
HEUCTBUSA METEHIINN
BEJCHIC HAyJIHO- IK-12.3 Ha YpOBHE 3HAHMUIA:
HCCIIeJ0BaTEIbCKOM PaboThI 9KOHOMETPHUYECKHE METOJIbl aHaIM3a BPEMEHHBIX psi-
JIOB

Ha ypOBHE YMEHUH:
UCIIOJIb30BaHMs U3y4YE€HHBIX METOJIOB JUIS MCCIIEA0Ba-
HUSI 5KOHOMHUYECKHX MTPOIIECCOB

Ha YPOBHE HABBIKOB!
HCIOJIb30BaHUs MAKETOB aHalW3a NaHHBIX EViews u
Stata;
IJIaHUPOBAHUA OKOHOMHYECKOTO HCCICOAOBAHUA U
HaBBIKOB BBIOOpPA MPEANIOYTUTEIHHOTO METOJa HCClie-
JIOBaHMS;
peuIeHns MPUKIAJHBIX SKOHOMHYECKHX 3a/1ad aHAJIN3a
Y TIPOTHO3UPOBAHUS;
00paboTKH, BU3yaNH3allMHd MAaHHBIX, WHTEPHpPETAIHU
pe3yNbTaToOB UCCIIEIOBAHHS

MPUHATUE  YIPaBICHYECKHX
pELIEHUH Ha OCHOBE KPUTEPU-
€B COLMAIbHO-9KOHOMHUYECKOH
P beKTHBHOCTH

2. O0beM U MecTO TUCHHMILIMHBI B cTpykType OIT BO
O0BeM U CHHUILTHHBI
5 3E, 66 ak. 9yaca Ha KOHTaKTHYIO pa0dOTy ¢ mpernoaBareieM, /8 ak. 9acoB Ha CAMOCTOSTEIBHYIO
paboTy oOy4armuxcs;
Mecto mucuuniuHbl B crpykrype OIT BO
b1.5.03 «OxoHoMeTpHKa (IPOABUHYTHIN ypoBeHb)», 1 Kype, 2 cemectp
— TUCIMITIMHA PeaTn3yeTcs MOCie U3YIeHUs TUCIUTLTIH:
MaTeMaTHYeCcKuii aHanu3 (B o0beMe OakagaBpuaTa)
aHAIUTUYECKasi TeoMeTpus (B o0beMe OakamaBpuara)
TEOpHs BEPOSITHOCTEH U MaTeMaTHYeCKas CTaTHCTUKA (B 00beMe OakanaBpuaTa)
nuHeiHas anredpa (B o00beMe OakaiaBpuaTa)
WHOCTpPaHHBIN S3BIK (B 00BEMe OakaaBpraTa)
— IUCIHILTAHA MOKET PEeaIM30BaThCS YACTHYHO WM MOJHOCTHIO ¢ ipuMmeHenneM D0 w/wmm JJOT. Yuel-
HBIE MaTepPHAaJIbl JUCIUIUIMHBI pa3MEeIatoTcs 0 aapecy Ims.ranepa.ru.
— (opMa mpoOMeKyTOUHON aTTeCTaIluU — YK3aMEH.



3. Copnep:kaHue U CTPYKTYPa AMCHUILIUHBI

O0beM TUCHUNJINHBI (MOYJIs1), Yac.

dopma
KontakTHas pa6oTa o0yua- p
TeKYIEero
OLIUXCS ¢ MpenoJaBareieM
HaumeHoBanue Tem KOHTPOJIA ycIe-
Ne n/m 1o BHJAaM Y4eOHbIX 3aHs- *
(pa3nesioB), Bceero T Cp BAe€MOCTH , IIPO-
MeKyTOYHOM aT-
J/I JIP/ 3/ K
TecTAlNHU

[0) 20 20 CP

Ounas hopma ooyuenusn

CriaxvBaHue ¥ TMPOTHO-
SUPOBAHUC BPEMCHHBIX
Tema 1 | psmoB: aganTHBHBIE METO- 15 2 2 2 9 I3
JI6I, TIPOTHO3MPOBAHUE IO
mozemsim ARIMA

MuoromMepHble  BpeMeEH-
Hble psiabl. Mojenu Bek-
Tema 2 | TopHOH  aBTOpErpeccHH 17 2 2 4 9 I3
(VAR): OCHOBHBIC TMOHS-
THSI U OTIPEJICTICHUSI.

IIpoGmeMbr  SMIHpHIE-
CKOTO MOJICITUPOBAHUS

Tema 3 15 2 2 2 9 a3
BEKTOPHBIX  aBTOperpec-
CHUH.
[IporuosupoBanue o

Tema4 | momen VAR. [lpuuuns- 21 2 2 6 11 I3
HocTh 10 ['penkepy.

Tema S Merononorus VAR. 97 5 2 6 15 3
[Mogxox Cumca.

Tema 6 JmHaMHudeCcKuit METOJ 13 5 2 4 5 I3
HAaNMEHBIITUX KBAJIPaToB.

Tema 7 Monenb cToXacTUUECKOM 17 5 2 2 11 3
IPaHUIIbI

Tema 8 MogenupoBanue  BoJja- 19 5 2 6 9 I3
TUJIBHOCTH

2 KOHCYJbTalUs
[IpomexyTouHas arTecTauus 36 OKk3ameH
Beero: | 180/135 | 16/12 | 16/12 32/24 78/58,5

Ipumeuanue:* hopmvi mexywe2o KOHMpPOJsL ycnesaemocmu: domauinee 3aoanue (/3)
Ipumeuanue **: ¢ pamxax ykasauHou KOHMAKMHOU pabomsl ¢ 00yYAIOWUMUCA YyieOHble 3aHAMUSL MO2YI NPOBOOUMBCA C
ucnonavzosanuem JOT u/unu 30

Coaep:xxaHnue TUCUMILINHBI

Tema 1. CrnaxxuBaHue M IPOrHO3MPOBAHUE BPEMEHHBIX PSAJOB: aJalTUBHBIE METO]Ibl, TPOrHO3UPOBAHHUE
o mozensiMm ARIMA.

AnuTUBHAS ¥ MYJbTUITUKATUBHAS MOJIEIM BPEMEHHOTO psifa. Breiaenenune u ycTpaHeHUEe WM YMEHb-
LIEHWE HEpETyJSIPHOW cocTaBiisttole. Meronsl ckoinb3dero cpenanero. @unetp Xonpuka-IIpeckorra.
CrnaxxuBaHue psioB U MPOrHO3MpPOBaHUE OyNyIIMX 3HAYEHHH psja: MpOCTO€ SKCIOHEHIIMAIbHOE CIila-
*uBaHue, meto]l bpayna, meton XonbsTa, MeTOAbl X0JibTa-YuHTEepca. Mepsl kauecTBa mporao3oB. Cpas-
HEHUE KaueCTBa IMPOrHO30B, MOJTYYEHHBIX [0 aJalTUBHBIM METOJIaM M 10 MOJEJISIM, OLIEHEHHBIM 10 Me-
TOAY HAUMEHBIIIUX KBaJIPATOB.

[Mporuosuposanue o Moaensm MA(Q), craimonapasiM AR(pP) 1 ARMA(p,q) moaernsm. TIporaosuposa-
nue no mozesim ARIMA(p, d, g). CpaBHeHHe KauecTBa MPOTHO30B, MOJYYCHHBIX 10 PA3JIMYHBIM MOJIC-
nsM. Paznoxxenne besepumka-Henbcona. IlpoGnembl, BO3HHKaKOMKUE MPU MPOTHO3UPOBAHUHU TI0 TIEpe-
nuQQepeHIIMPOBAHHBIM PSIaM.




Tema 2. MuoromepHbie BpeMeHHbIE psiibl. Moaenu BekTopHoi aBTOpepeccun (VAR): ocHOBHBIE MOHS-
THUS U OTIPE/ICTICHHUSI.

Omnpenenenre MHOroMepHOTO BpemMeHHoTo psina. VAR-npencrasnenue. Ctadunsasie VAR. Crammonap-
HocTh U ctabunbHOocTh VAR. Ilpencrasnenune Bonbaa ans craumonapuoit VAR. OTKpbIThIE U 3aMKHY-
thie VAR. CrabunbHble cocTosiHus. [lepenarounas @yHkius. Jlonrocpounbie MylbTUILTHKATOPBI.
Hecrabunbabie 1 HekounterpupoBanubie VAR/ Kounrerpuposanusie VAR/

ITopsiiok MHTErpUPOBAaHHOCTH BEKTOPHOTO Psijia.

Tema 3. [IpoOraemMbl SMITUPUYECKOTO MOJCITUPOBAHHS BEKTOPHBIX aBTOPETPECCHIA.

Mertoab!l BeiOOpa nopsiika crabmibHoi VAR: aHanu3 Kpocc-Koppenorpamm, HHQOpMaIMOHHbIE KpUTe-
pHH, TECTHl Ha OTPaHWYCHHS Ha KO3(PPHUIMEHTHI, TECTHl HA TOYHOCTH MPOTHO30B. VICIOIB30BaHME ITHX
meToznoB ans HectabminbHbIX VAR. OnenuBanune VAR. Jluarnoctuka noctpoeHHoit VAR: TecTsl Ha aB-
TOKOPPEJISIIHNIO, TETEPOCKENACTHIYHOCTh K HOPMAIBHOCTh OCTATKOB.

Tema 4. [Ipornosuposanue no mojenu VAR. [IpuunnHocTs o I'penmxkepy.

Onpenenenne npuarnHHOCTHU 110 ['penmkepy (G-IpUYMHHOCTE) A ABYX NMEPEMEHHBIX B paMKax JByMep-
Holt ctabmibHOM VAR OTCyTCTBHE CBOMCTBA TPAH3UTHUBHOCTH MPU YCTaHOBJICHUH G-TIPUUMHHOCTH IS
Tpex u Ooinee psanoB. braounas-skzorennocts. [Ipuunnnocts no I'penmxepy ais N psgoB B paMkax cra-
owrtpHOU VAR. IIpoGnembr yctaHoBieHuss G-pUYMHHOCTH B paMKaxX HECTAOWJIBHOW HEKOMHTETPHUPO-
BaHHOM VAR. KpatkocpouHas u nosnrocpoyHast NpudMHHOCTG. IpnunHHOCTE 1O I'peHpkepy B KOMHTE-
rprpoBanHoit VAR. Metoa Tona-fIMamoTro yctaHoBiIeHUST Haau4usi G-MpUYNHHOCTH.

Tema 5. Metononorusa VAR. ITonxox Cumca.

Merononorus komuccuu Koynca. Kputuka Jlykaca u Cumca. Merogonorust JIOHTOHCKON HIKOJIBI 3KO-
HOMHUKH.

OcHoBHas unes merononorun Cumca. CtpykrypHble U npueaeHHble VAR. @yH1aMeHTalIbHbIE HHHO-
BallMU. YTOpsiiouMBaHUe WHHOBaIMil. BexktopHoe MA-mpescTaBieHrne CTallMOHAPHOIO MHOTOMEPHOTO
psizia, OCHOBAaHHOE Ha IOCJIEA0BATEIBLHOCTH (DYHIAaMEHTAIbHBIX MHHOBAIMA. DYHKIUS UMITYJIbCHBIX OT-
KJIMKOB. J{eKOMIO3uIus AUCTepcuii omudoK MpOrHO30B.

Merononorus Cumca nipu ananusze HectadbmibHbIX VAR.

KommiekcHoe wucnonb3zoBanue G-MpUUMHHOCTH, (YHKIUH HUMIYJIbCHBIX OTKIMKOB U JEKOMIIO3HUIIMH
JTUCTIEPCUM.

[Tpumepsl MpaKTUYECKUX HCCIEIOBAHUN CHCTEM MaKpOIKOHOMHYECKHX MoKa3aTelleld MO MEeTOI0JIOTHH
Cumca.

Tema 6. /[uHaMUYeCKHI METO/I HAMMEHBIIUX KBAIPATOB.

Mpouenypsl Durna-I'penmkepa n MoxaHceHa s OLEHUBAHMSA KOWHTETPALMOHHBIX COOTHONICHM, MX
nocronHcTBa U Henoctatku. Junamuueckuii MHK (DOLS), ocHOBHast ujesi MeTOia Ha MPUMEPE CHUCTE-
mbl 1ByX 1(1)- mepemennsix. DOLS B 061iem ciiydae OlleHUBaHUS KOMHTETPAIMOHHOTO ypaBHEeHUs. [lU-
HaMHUYECKUi 0000IICHHBI METO/T HanMeHbIHX KBaapaTtoB. O606menne DOLS Ha cinywaii mepeMeHHBIX
C pPa3HbIM NOPSAKOM UHTEITPUPOBAHHOCTH.

[Mpumep ucnonp3oBanust DOLS nns viccnenoBanus J0ITOBPEMEHHOTO CITPOCA Ha JICHBTI .

Tema 7. Mojienb cTOXaCTUUECKOM TPaHUITBI

Moenb cTOXacTHUECKOW TpaHMILbl )i IepeKpecTHOM BbIOOpKU. KOMIOHEHTHI ciydyaifHON OIMOKH MO-
JeNnu: TeXHU4Yeckass Hed(p(PeKTUBHOCTh, BHEIIHWE LIOKH. [IpenmnonoxeHust o pacnpeiesieHuu TeXHUuYe-
ckoil HeappexkTuBHOCTH. OlleHUBaHME MapaMeTpoB Mojenu. BiusHue 3HaueHus kosdduuueHTa accu-
Metpuu psaa MHK-ocTaTkoB Ha KauecTBO OLICHUBAHHUS [TAPAMETPOB MOJIEIIN.

Moenb cToOXacCTHYECKOW TPaHUIbl JUIsl TAHETbHBIX JaHHBIX: MOJENb ¢ (PMKCUPOBAaHHBIMU dYPPEeKTaMU U
MIOCTOSIHHOM BO BPEMEHU TEXHUUYECKOH 3((HEKTUBHOCTHIO, MOJIENb CO CIydaHbIMU 3G (EeKTaMU U MOCTO-



SIHHOW BO BpEMEHH TeXHHUECKOH 3(pPeKTUBHOCTHIO, MOJIEb CO CIydalHbIMU 3(pPeKTaMu U MOCTOSHHOMN
1 U3MEHSIOIIENCS BO BpEMEHU TEXHUUECKON 3((EeKTUBHOCTBIO.

Hcrionb30BaHue MOJEIU CTOXaCTUUECKOI IPaHMUIIbI TP aHAIM3E JIEATEIILHOCTH OAHKOB B c(epe MpHBIIe-
YeHHUs JIeNO3UTOB U BblJaue KpeauToB. Mcnonb30Banue Moenu pyu BEIYMCICHUH HAJIOIMOBOTO MOTEHIIM-
ajla peruoHOB.

Tema 8. MonenupoBaHue BOJIaTUIBHOCTH

OmnpenenieHre HEMMHEHHBIX MoJeei. Tumnbl HeMMHEHHBIX Mojeneil. OcOOEHHOCTH CTPYKTYPhI (PMHAHCO-
BBIX BPEMEHHBIX PAIOB. TeCcTUpOBaHHE HA HEIIMHENHOCTh. MOJEIN BPEMEHHBIX PSJOB C YCIIOBHOU reTe-
pockenactuuHocThio. Monens ARCH, ee cBoiictBa n Hegoctatku. TectupoBanne Ha « ARCH-3ddexTy.
Mogaenmu GARCH. OuenuBanne ARCH/GARCH-moneneii. Muterpuposannsie (ICARCH) mporeccsr.
Mopenu, y4uThIBarOIMEe ACCUMETPUYHOCTh PEAKIIMHM BOJIATHIIBHOCTH HA MOJIOKUTEIbHBIE U OTPHULIATEIIb-
uele moku: EGARCH u TGARCH/ Tectbl Ha accumerputo. KpuBasi BmustHus HOBocTeil. Mopenb
GARCH-in-mean. IIporao3upoBaHue BOJIATHIBHOCTH.

4. MatepnaJjbl TeKylIero KOHTPOJIA YCIIeBAaeMOCTH 00y4aromuXxcs U (pOH/ OLeHOYHBIX
CpeICcTB MPOMEKYTOYHON aTTeCTAMM 110 JUCHUILIMHE

4.1. ®opMbl U METOBI TEKYIIET0 KOHTPOJIS yCIIEeBAEMOCTH, 00yYaIOIIUXCS U MPOMEKY TOYHOM
arTTecTalMu.

4.1.1. B xone peanuzauuu qucuuimimabl b1.65.03 «9konoMeTprka (MpoaBHHYTHIH YPOBEHb)»
HCMOJIb3YIOTCS CJeIyI0IHe MeTOAbl TEKYLEero KOHTPOJIsl YCIeBaeMOCTH 00y4al0INXCs:

Tema MeToasl TEKYIIETO KOHTPOJIS YCIIEBAEMOCTH
(paznmen)
Tema 1 Jlomariaee 3ajaHue
Tema 2 Jlomariaee 3ajiaHue
Tema 3 Jlomarnee 3aanue
Tema 4 JlomaliHee 3agaHue
Tema 5 JlomaniHee 3agaHue
Tema 6 JlomaniHee 3agaHue
Tema 7 JlomariHee 3ajiaHue
Tema 8 JlomariHee 3ajgaHue

4.1.2. JKk3aMeH MPOBOAMTCS ¢ MPUMEHEHUEM CJIeYIOIUX MeTOA0B (CPeACTB): SK3aMEH MPOBO-
TUTCS B IMCBMEHHOM (opme.

4.2. MartepuaJjibl TeKyILero KOHTPOJIsSl yCIeBaeMOCTH 00y4arouXxcs.
Tumnosblie oleHOYHBIE MaTepHAJIbI 1O TeMe 1
TurnoBsie BapuaHThl JOMAITHUX 33aJaHUN

Tema 1. CriiaxxuBaHue U MPOTHO3UPOBAHUE BPEMEHHBIX PSIOB: aJallTUBHBIE METOIbI, TPOTHO3H-
poBanue 1o mojensiMm ARIMA.

JIyisi KOHKPETHOTO BPEMEHHOTO psiia TPOBECTH BBHIACICHHE TPEHNA, CE30HHOM COCTaBJISIONIEH
(ecrmu Takas MMEETCs1) U HEPETYISIPHON KOMIOHEHTHI. [IpoBecTu MpOrHO3UpOBaHUE PsiAa Ha HECKOIBKO
nepuoioB Brepea. CpaBHUTH MPOTHO3HBIE W peajbHbIe 3HAYCHUS psijia Ha Tepuojie mporHos3a. s mpo-
THO3UMPOBAHUS UCIOJIb30BATh aJaNTUBHBIE METO/IbI aHAIN3a BPEMEHHBIX PSIO0B.



Jl711 KOHKpETHO BpeMEeHHOTo psiia nogaoopats Moaens ARMA wim ARIMA u npoBect nporHo-
3MpOBAaHNE 3HAYCHUII Psifia, NCTIONB3YS MOJOOPaHHYIO MOETTb.

TumnoBble OlleHOYHBbIE MATEPHAJIBI 11O TeMe 2-3

TuroBsie BapuaHThl JOMAlIHUX 3a1aHUI

Tembr 2-3. TlocTpoeHue, OlICHUBAHKE U TUATHOCTHKA MOJIENIeH BEKTOPHON aBTOPETPECCHH.

st cucteMbl HECKOIBKUX KOHKPETHBIX BPEMEHHBIX PSAOB MOCTPOUTH MOJI€NIb BEKTOPHOM aBTO-
perpeccun: onpenenuts nopsanok VAR, oneHuTh Mojienb, OnpeaeianTh CTaOMIbHOCTh WM HECTaOWIb-
HocTh VAR, IpOBECTH IMATHOCTUKY, €CITH HEOOXOAMMO, TIPOBECTH KOPPEKITUIO MOJIEITH.

TumnoBblie oO1lleHOYHBIE MATEPHAJIBI 110 TeMe 4-5

TunoBbie BapuaHThl JOMAITHUX 33aIaHUN

Tembl 4-5. [IpuunHHOCTH MO ['peHIKEPY A CUCTEMBI BpEeMEHHBIX psioB. [locTpoeHne u uHrep-
npetanus (QYHKIANA UMITYJIBCHBIX OTKJIMKOB M JIEKOMIIO3UIIMN NHUCIIEPCHUN OMMOOK MpOorHo3oB. Kowm-
TJIEKCHOE MCTOIh30BaHNe G-TIPUYMHHOCTH, (DYHKIUH HUMITYJIBCHBIX OTKIMKOB M JEKOMIIO3HIIMIA JAHUCIICp-
CUH OMMOOK MTPOTHO30B.

JUis cucTeMbl HECKOJIBKUX KOHKPETHBIX BPEMEHHBIX PSIIOB IOCTPOUTH MOJENb BEKTOPHOM aBTO-
perpeccun. OnpeaenuTs CTAOUIBHOCTh HIIH HECTAOMIBHOCTD, HO KOoMHTerpupoBaHHocTh VAR/ B pamkax
stoif VAR pa3HbIMH METOAaMU OIpPEACIUTh HAJIMYUE MPUUYUHHOCTU MO ['peHkepy Uil MepeMEHHBIX,
MOCTPOUTHh W MPOUHTEPIPETHPOBATh (PYHKIIMH HMMITYJIbCHBIX OTKIMKOB M JI€KOMITO3UIMN JMCIIEPCHUI
omHOOK MPOTHO30B (TIPH Pa3HBIX YIOPSJOUYCHHOCTIX MIEPEMEHHBIX ).

TunoBble OlleHOYHbIE MATEPUAJIbI 110 TeMe 6

Pazo6pats crateio CToka u Barcona o nunammueckom MHK (Stock J.H., Watson M.W. (1993). A
simple estimator of cointegrating vectors in higher order integrated systems // Econometrica. Vol. 61. P.
783-820). OTBETUTH MUCHMEHHO Ha MPEIOKEHHbIC TPEMOJaBaTeIeM BOIIPOCHI IO 3TOM CTAaThE.

Tunosblie oleHOYHBIC MATEPHAJIBI 110 Teme 7

Paz6op crareii ['onmoBaust C.B. (lor0sans C.B. ®@akTopsl, BIHSIONME Ha 3PPEKTUBHOCT POC-
cuiickux 6ankoB // IIpuxnagnas sxonomerpuka. 2006. Ne2. C. 3-17.) u Usunckoit M.C. u Ilpomaxunoii
UM. (Usunckas M.C., Ilpomaxuna U.M. Ouenka 3(h(eKTHBHOCTH CIMSHUN U TIOTJIOMICHUNA B OaHKOB-
CKOM CeKTope Ha coBpeMeHHOM dTare. // «Hayunoe ob6o3penue», Nel5, 2015. C. 394-403.), B KOTOpBIX
MOJIESTU CTOXACTUYECKON IPAHMIIBI UCIIONB3YIOTCS MPHU aHaJIN3€ BOMPOCOB 00 3((HEeKTUBHOCTH (HYHKIIHO-
HUpOBaHUA OaHKOB B PO.

Tumnosble OlleHOYHbIE MATEPUAJIbI 110 TeMe 8

Jl7is KOHKPETHOTO BPEMEHHOTO psiia MPOBECTH TECThl Ha HenmHeiHocTh, Ha ARCH-3¢ddekr, Ha
accumetputo. [Tonobpats u onenuts Hamnyuinyo u3 moaeneit GARCH, EGARCH, TGARCH, GARCH-
in-mean, cienaTth MPOTHO3 MO 3TOW MOEIIH.

4.3. OneHo4YHbIe CPeACTBA ISl IPOMEKYTOYHOM aTTeCTALNM.
4.3.1. IlepeyeHb KOMIETEHIUI ¢ YKa3aHHEM 3TanoB X (popMHPOBaHUS B Npolecce 0CBoe-

HHsA o0pa3oBaTeibHOI MporpamMmbl. [loka3zaTesn U KpUTepUHU OLleHMBAHUS KOMIIETEHIIUI C Y4eToM
jrana ux GopmMupoBaHus

Kon xomneren- HaunmeHoBaHMe KOMIIETEH- Kog sTama ocBoenus HaunmeHnoBanue sTana 0oCBOCHUs
007051 09707 KOMIIETCHITNH KOMIIETEHIIH
[K-12 CIOCOOHOCTH  pa3padaThl- [1K-12.3 CIIOCOOEH HCII0JIb30BaTh HKOHO-
BaTh BapHAaHTHI yIIpaBlieHYE- METpPUYECKUE METOIbl aHAIN3a PU
CKHUX pELIeHUH 1 000CHOBBI- peLICHNH TPUKIATHBIX AKOHOMH-
BaTh MX BBIOOp Ha OCHOBE YeCKHUX 3a/1a4
KpUTEpHUEB COLIMAIIBHO-




9KOHOMUYECKOH 3¢ PeKTHB-
HOCTH

JTan 0CBOEHHUS

IToka3aTens o1leHUBAHUS

Kpurepuii oneHuBanus

KOMITCTCHIHH

I1K-12.3 croco0eH HCIoIb30BaTh IKOHOMETPHU- BBIOMpaET 1 00OCHOBBIBACT IPUMEHEHUE IKOHOMETPUUECKIX
YeCKHEe METOJIbl aHAJIN3A [TPU PEIICHUH METOJIOB IIPU UCCIIEOBAaHUN KOHKPETHBIX IPO0IIeM, IIPOBO-
MPUKIIAHBIX SKOHOMUYECKHX 3a]1a4 JIUT CaMOCTOSTEIIbHBIE pacyeThl, (POPMHUPYET PEKOMEHAAIINN

Ha OCHOBE ITPOBEJACHHOT'O aHAJIM3a

4.3.2 TunosBbie OLIEHOYHbIE CPEICTBA
[IpumepHBIi BApHaHT MUCHbMEHHOTO dK3aMeHa

Teopernueckas yacTb (4 Oasa)
1) Yto moHuUMaeTcs Mo JMHAMHYSCKHUM 00OOIIEHHBIM METOA0OM HauMEHbINNX KBaaparos? (1)
2) Kaxk pa3nnyaroTcs JeTepMUHHUPOBAHHAS M CTOXACTHUYECKas TPAHUIIbI MPOU3BOICTBEHHBIX BO3-
MOYKHOCTEH B MOJICITH CTOXAaCTHYECKOM IPaHUIIbI TPOU3BOICTBEHHBIX BO3MOXHOCTEH? (1)
3) B uem cocrout kputHka Jlykaca u Cumca CTPYKTYPHBIX MaKpOMOJEJEH, IpeiaraeMbix Ko-
muccueit Koymca? (1)
4) Tlouemy uccnenosatenu npeanountaror GARCH(1,1)-monens ARCH(p)-monenu? (1)

IIpakTrueckast yacThb (6 0a110B)
1) PaccmatpuBaetcs mogens VAR(2) it nepeMeHHBIX Vit , Yot , Yat -
yi= u+Iliyi-1 +I2yi-2+ e,
rie Ve = (Yit, Yot, Yat)', = (u1, 2, u3)", et=(ear, €2, e30)" ,
Iy = (7ijr) — 3%3-MaTpuna K03GOUITUEHTOB TIPH Y1, t—r, Y2, t -1, Y3, t—r B TPEX YpaBHEHHUAX. MaTpHUIIbI
II; umeroT BUA:

T111 7121 M31 0 0 7132
= 0 7mpy O My=| 0 7y, O
0 7321 0 7312 0 7322

Kakuie u3 mepeMeHHBIX (TPYIIBI MEPEMEHHBIX) SBIAIOTCSA OJIOYHO DK30T€HHBIMH B OTHOIICHHUH
OCTaJIbHBIX MepeMeHHbIX? (1)
2)

(A)

PaccmatpuBaercst neymepnas VAR(1):

Yt =0.7y;4 +0.22; 4 + Uy

z; =0.2y; 4 +0.72,_1 + Uy

U = t Uit ] g [ 2 2|, Z=Cov(u )= 164 08
Uoy Uoy 0 08 1
[Moctpoiite ¢pynkuun umiynscHbix oTKIHKOB IRFy(h) 1 IRF;(h) nepemenHbIX Yt 1 2t Ha eauHWY-
HBII IIOK (hyHIAMEHTAIbHOI HHHOBAILMK NIEPEMEHHON Z¢ B MOMEHT t = 0, HCIONB3ys peIcTaBIIe-
HHEe XO0JIEIKOTO.
VYkaxure 3HaueHust otux ¢pyukuuii mist h =0, 1, 2. (3)

(b)

Jns neymepnoit VAR(1) u3 nepBoit 3agaun




ult
u2t

Breipazute Uy m Uy

MIxana oneHNBaHHUA.

~iid.N

2|, Z=Cov(u,)=

16 O
0 1

gepe3 QyHIaMeHTaIbHbIC HHHOBALUH, UCIIOJB3YSI BO3MOXKHBIC BapHaHTHI
YIIOPSIIOYEHHS, ¥ TIOCTPOITE COOTBETCTBYIOIIME Mosenu cTpykTypHoit VAR. Tloctpoiite ¢pyHKIuM
umnynabcHbIX oTKIMKOB IRFy(h) 1 IRF;(h) mepeMeHHBIX Yt M Zi Ha eAMHUYHBIN MIOK (QyHIAMEH-
TaJbHOM MHHOBALMM HAWMEHEEe YH/IOTCHHOW MepeMEeHHONW B MOMEHT t = 0, MCIoJb3ys NmpeacTaBIie-
HUe XO0JIELKOTO.
VYkaxurte 3HaueHus 3tux ¢pynkmid gt h =0, 1, 2. (2)

10-6anbnast | TpamguumonHas | «3adTeHO»/ Onpenenenue
Kasua IKasjga «He 3auteHo»
10 OTnnyHO 3auTeHo [TomHple, TIyOOKME W CUCTEMaTHYECKHE 3HAHUS,
3HaKOMCTBO C JIOTIOJIHMTENILHOM JNTEepaTypoi, MONHBIA U
MIPaBWIIBHBIN OTBET, TBOPYECKUH MOIXOJ B IOHMMAHUU U
M3NIOKEHNH y4eOHOTO Mareprana, TOJTHOS BBIIOJIHEHUE
MEPOIIPUSITHI TEKYIIEro KOHTPOJISL.
9 Ot1nnyHO 3a4TeHo [TonHple, TIyOOKHE M CHUCTEMATHUYCCKHE 3HAHUS,
TIOJTHBIA W TPABWIIBHBIA OTBET, TOJHOE BBITIOJTHEHUE MEpO-
MIPUSTHHA TEKYIIET0 KOHTPOJISL.
8 OT1nnyHO 3a4yreHo [TonHble W cucTEeMaTHYeCKUE 3HAHUS, OTCYTCTBHE
CYIIIECTBEHHBIX HETOYHOCTEH B OTBETE, MOJHOE BBINOJIHE-
HUE MEPOIPUSATHH TEKYIIEro KOHTPOJIS.
7 Xoporo 3ayreHo JlocTaTo4YHO TOJIHBIE M CHCTEMaTHYEeCKUE 3HAHMS,
OTCYTCTBUEC CYHICCTBCHHBIX HETOYHOCTEH B OTBCTC, UMCIOT-
Csl TIOTPEIIHOCTH ITPY BBITIOJTHEHUN MEPONPUSTUI TEKYIIEro
KOHTPOJISL.
6 Xopomio 3aureHo JlocTaToyHO MOJHBIE U CUCTEMAaTHUYECKUE 3HAHUS,
OTCYTCTBHUE CYIIECTBEHHBIX HETOYHOCTEH B OTBETE, HMEIOT-
Csl IOTPEIIHOCTH ITPY BBITIOJIHEHUN MEPONPUSTUI TEKYIIEro
KOHTPOJIS.
5 YnosnetrBopu- 3agTeHo 3HaHHE OCHOBHOTO Yy4eOHOTO Marepuaja B o0beme,
TEJIEHO HEOOX0MMOM ISl JsTbHEHIIel yaeObl 1 paboThl, IMEIOTCS
MOTPENTHOCTH TIPH BBHIMTOTHEHUH MEPOIPUATHH TEKYIIETro
KOHTPOJIS ¥ TIPH OTBETE.
4 YnosnerBopu- 3auTeHo 3HaHHE OCHOBHOTO YY4EOHOTO MaTepuaia B MUHH-
TEJIbHO MaJIbHOM 00beMe, HeoOXOAUMOM s AajbHEHIIel yueOnl 1
paboThI, UMEIOTCA TOTPEITHOCTH TPH BBIOTHEHUH MEpO-
IPUATUHI IPOMEKYTOYHOIO KOHTPOJISL U IIPU OTBETE.
3 Heynosnerso- He 3aureno HMeroTes CyleCTBEHHBIE NOIPELUIHOCTU IIPU BbI-
PUTETHHO MIOJTHEHUHA MEPONPUATHI TEKYIIEero KOHTPOJISA, JOIYIICHEI
CYILIECTBEHHbIC OIIMOKU IPU OTBETE, HEOOXOANMa HEKOTO-
pasi IOMOJIHUTENNbHAs paboTa.
2 Heynosnerso- He 3aureno Nmerorcs mpoOenbl B 3HAHUSAX 1O 3HAYUTEILHOM
pHUTEIEHO YacTH y4eOHOTO Marepualia, AOMYLIEHBI CYIIECTBEHHBIE
OIHI/I6KI/I Ipu OTBCTE, HeO6XOI[I/IMa 3HAYUTCJIbHAs JOIIOJIHU-
TeNbHas yaeOHas pabora.
1 HeynosnerBo- He 3aureno He BEImONHEHB TpeAyCMOTpPEHHBIE MPOTPAMMOM
pHUTEIEHO 3aJjaHusl, He 0TPabdOTaHBl NPAKTHYECKUE HITU JIAOOpaTOpHbIE
3aHATHUS, HEOOXOAWMBI JOTIOTHUTEIBHBIC 3aHATHS MO COOT-
BETCTBYIOUIEH TUCHUILIMHE.
0 Heynosnerso- He 3aureno Hapymenue akajeMn4eckix HOpM (IU1aruar u T.1I1.)
PUTETHHO
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4.4. MeTtonnuecKkue MaTepuaibl

DK3aMeH MPOBOAUTCS BO BpeMsl 9K3aMEHAIIMOHHOM CecCHM sl IPOBEPKU YPOBHSI OCBOEHUS KOMIIE-
TEHLUH.

DK3aMeH MPOBOJIUTCS B TUCBMEHHOU (popMe B TEUCHHUE 2-X aCTPOHOMHYECKHX YacoB. Ha sk3amene
CTY/ICHT MOKET TOJIb30BaThHCS JIUCTAMH YUCTON Oymaru, aBTOPYUYKON U KaJbKyJISTOPOM, HE BCTPOCHHBIM
HU B KakoM XpaHsAumil nHpopManuioo, NpUHUMAIOMMN WK nepeaaromuii rajpker. OneHka 3a 3K3aMeH
BBICTABJISIETCS MO OasiaM, MOJIYYEHHBIM 32 BBIOJHEHHUE 33aJaHHUi SK3aMEHAIIMOHHOM paboThl, COTIacHO
HIKajie, NpuBeJeHHOM Bblme. KomuuecTBo 0amioB, HAUMCISIEMbIX 3a Ka)/10€ IPAaBUIBHO BBIIOJHEHHOE
3aJlaHuE, YKa3bIBAETCS B TEKCTE SK3aMEHAL[MOHHOTO 3a/jaHus. Pe3ynbTaThl dK3aMeHa 03BY4YMBAIOTCS Ha
TPETUil IeHb MOCJIe IHS MPOBEICHUS SK3aMEeHa.

OOyuaromuiicsi OMycKaeTcs K HK3aMEHy TOJBKO NMPH YCIOBHUU BBHITIOJIHEHUS U CBOEBPEMEHHOMN
C/layM BCEX JOMAIIHUX 33aJaHUH.

JIro60#1 BUI HECAMOCTOSTEIBHOTO BBINOJHEHUS SK3aMEHAIIMOHHBIX 33/JIaHUN PACIEHMBAETCS Kak
HapyleHUE aKaJeMHUECKUX HOPM, 00ydaroIMics yaanseTcss U3 ayAUTOPUHN U €My BBICTABIISETCS OLICHKA
«HEYIOBIETBOPUTEIBHO, 0 GaIoBy.

B cnyuae nomyueHus HEYAOBIETBOPUTENBHONW OLEHKH OOY4YarOUIMICS UMEET NPaBo Ha OJHY Iepe-
clayy B J€Hb, yKa3aHHBIM JlekaHaTOM. B ciiyuae HeynayHOH mepeciayn oOydaroUuiics BBI3BIBAETCS Ha
KOMHCCHIO, KOTOpas pelIaeT BOoIpoc 00 aTTecTaliy 00y4yaroImerocs o JaHHOW AUCLUIIIIHHE.

B cnyuae, ecau quCHUIUIMHA MOJTHOCTBIO WM YaCTUYHO IMPOBOJAMIIACH C IPUMEHEHUEM TEXHOJIO-
I'Mi 3JIEKTPOHHOI0 OOy4YeHMs W/WIM JUCTAHIMOHHBIX TEXHOJIOTHH, 3a4eT MOXKET MPOM3BOJIUTCS C HC-
nosib3oBanueM cuctemsl C/1O AkanemMuy U IpUMEHEHUEM IIPOKTOPUHTA.

5. MeToanyeckne yKazaHus 1JI 00y4aIOMINXCA 1O OCBOCHUIO IV CHUIITHHBI

MeToanuecKue YKazaHud MO0 BBINMOJTHCHUIO JTOMAIITHUX 3aJaHuH

JUist TIOATOTOBKY K BBIIMOJIHEHHUIO JOMAIIHETO 3aJlaHUsI HEOOXO0AUMO U3YyYUTh MaT€pHaIbl Mpeabl-
NYIIUX 3aHATHH, O3HAKOMHUTHCSI ¢ PEKOMEHJOBAaHHOM JIMTEPAaTypOl U OTBETUTh HA BONPOCHI, IOMEIICH-
HBIE B KOHIIE COOTBETCTBYIOIIMX Pa3J€eyIoB.

Metoauueckue YKa3aHusd 10 MOAroToBKeE K 3K3aMECHY

HJ’IH INOATOTOBKH K 3K3aMCHY H606XOI[I/IMO N3YyYUTh PCKOMCHAOBAHHYIO JIMTCPATYPY U HOHpO6OBaTL
OTBCTUTH HAa BOIIPOCHI, NICPCUNCIICHHBIC HUKC!:

BOl'[pOCLI AJIS MOATOTOBKHU K IK3aMEHY.

1) Pa3noxxeHue BPEMEHHOT'O psijia Ha TPCH/I, IIUKJINYECKHE U CE30HHBIC KOJICOaHUs U CITydaliHYIO
KOMIOHEHTY. CrocoObl BbIIETICHUS KaX/10M U3 KOMIIOHEHT psJia.

2) Ckounp3sliue cpelHIe, YCPSIHCHUE C HeYSTHBIM U YETHBIM HIeproiaMu yepenHenus. CTerneHb
CTJIQXKCHHOCTH B 3aBUCUMOCTH OT JUIMHBI IEPHUOJA YCPEIHEHUS.

3) @unbtp Xoapuka-Ilpeckorra. J{is kakoii nenu npumensiercs 3ToT GpuiibTp. Kakas cymma MuUHU-
MU3UPYETCs MPU NOCTPOSHUH CTIIaKEHHOTO psiAa. 3HAYeHUs U pojib apaMeTpa GuibTpa.

4) CriaxuBaHHe psja ¥ MPOTHO3UPOBaHKE OYAyIIUX 3HAUCHUH psijia. JIOKaIbHBINA TEKyIHi ypo-
BeHb. B3BelleHHOE cKomb3diee cpeguee. [Ipoctoe skCnoHeHIMaNbHOE CriakuBaHue. J[BoiiHOe
SKCIIOHEHIIMAJIbHOE CTIaXKuBaHue, Metol bpayna. Meron XombTa, 061acTh npuMeHeHus. MeTton
XonbpTa-BuHTepca: afAMTUBHBINA U MYJIbTUIUIMKATUBHBIN CE30HHBIN (PakTOp. DKCTPAoNUpOBaHUE
TpEeHJa, OLIEHEHHOI'0 METOJOM HAUMEHBIINX KBaJAPATOB. XapaKTEpUCTUKH Ka4eCTBA IIPOrHO3A.

5) OnTuMmanbHBI IPOrHO3 ¢ KBaApaTHIHON (yHKIHEH moTepb. [IporHo3upoBaHue Mo MOJCISIM
AR(p), MA(q), ARMA(p,q). [loBepuTenbHbIN HHTEPBAI Al Tporuo3a. Kak npou3Boaurcs mpo-
rao3upoBanue mo mojeniMm ARIMA. TIporno3upoBanue npu HEBO3MOKHOCTH CJIeNIaTh ONpeie-
JICHHBIN BBIBOJ] O HAJIMYUU WK 00 OTCYTCTBHM €IUHUYHOTO KOPHS B OTHOIIEHUU paccMaTpuBae-
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Moro psia. CpaBHEHHE METOJ]a pEKYPCUBHOTO MPOTHO3UPOBAHUS M METO/Ia CKOJIB3SIIIETO OKHA.
Pasnoxenne besepumxa-Henbcona psaa ARIMA(p,1,q) Ha cTOXacTHYECKUI TPEH U CTAllMOHAP-
HYI0 KOMIIOHeHTY. [Ipo6iiembl ipu nporHo3upoBanuu nepeanddepeHnpoBaHHOTO psiaa.

6) OmnpeneneHre NPUIMHHOCTD 10 [ peHKEPY /Ui ABYX nepeMeHHbIX. [IpoBepka OTCYTCTBHS MTPHU-
YMHHOCTH 110 I'peH/pKepy B ciaydae, Korja nepeMeHHsle oopasyroT crabunbayto VAR. Kakue
OCJIOXKHEHUS B aHAJIM3 HAJTHMUIUS/OTCYTCTBHS G-IPUIMHHOCTH MEXKIY IBYMS IIEPEMEHHBIMU BHO-
CHUT HAJINYME B CHCTEME TPEThEl MepeMEeHHON?

7) Omnpenenenue NPUUUHHOCTH 110 ['peHpkepy B ciydae N BpeMeHHBIX psiioB. [loHsTHE OJ109HOM
HK30T€HHOCTH IMEPEMEHHBIX B cucTeMe. Kak mpoBepHUTh OJI0YHYIO AK30T€HHOCTh TPYIIIHI ITepe-
MEHHBIX Ha OCHOBAaHHH MMEIOIUXCSI CTATUCTUUECKHUX JaHHbBIX?

8) OcobOeHHOCTH aHaIM3a IPUYUHHBIX CBS3EH B Cllydae HECTAIIMOHAPHOCTH pacCMaTPHBAEMBIX TIe-
pemenHbIX. Kora Bo3MOXHO omnpeesieHue NPUYMHHOCTH B IOJITOCPOYHOM U B KPATKOCPOUYHOM
IUIaHe, a KOTJa TOJIBKO B KPATKOCPOYHOM ILJIaHE.

9) Metononorus Toma-SIMaMoTO st ONpeieICHHS HATMYHS IPUIMHHOCTH 110 [ peHKEPY: OIIEHHU-
BaHUE PaCIIUPEHHON MOJIENH, BEIOOP BEIMYMHBI PACITUPEHHUS.

10) OcHoBHbIe TOT0KEHU MeTooornn Komuccuu Koynca. Kputuka Jlykaca u Cumca. MeTomosno-
rus JIoHDOHCKOH IIKOJIBI DKOHOMHUKY U MeTomonorus VAR.

11) Ctpykrypa, KoTOpas JeKUT B ocHOBe MeTomonoruu VAR. IpuBenennas opma CTPyKTYpBHI.
®dyHnaMeHTaTbHbIE HHHOBAIINY.

12) TToctpoenne GpyHKIMHA UMITYIbCHBIX OTKIMKOB. Pa3Hble CIOCOOBI yIOPSIIOYMBAHNS HHHOBAIIHI B
cucreme. MaTepnperanys (yHKIUNA UMITYJIbCHBIX OTKJIUKOB.

13) TTocTpoeHune IEKOMITO3UITUH AUCIICPCHIA OIMIMOOK MPOTHO30B MEPEMEHHBIX, COCTABJISIONIMX MO-
nens VAR. UnaTepnperatius 16KOMIO3UILIUH.

14) TIpuMepbl SMIUPUIECKUAX UCCIICTIOBAHU, TIPOBEACHHBIX C HCIOIb30BaHeM MeTogonorun VAR:
cpaBHeHMEe quHaMUKU 3koHoMukHU CIIIA B nepuosa Mexay AByMs BoiHaMu | riocsie Bropoit mu-
POBOI BOMHBI; U3yUYEeHHE JUHAMHUKHI B3aUMOJICHCTBUS CUCTEM MaKPOIKOHOMUYECKUX MOKa3aTeneit
CILIA.

15) dyHKIUK UMITYJIECHBIX OTKJIMKOB [T HECTAOMIIbHBIX HEKOMHTETPUPOBAHHBIX  KOMHTETPUPO-
BanHbIX VAR/

16) Kak cBsi3aHbI MKy COOOM MPHUYHMHHOCTH 10 ['peiHIKepy, PYHKIIUS UMITYILCHOTO OTKJIMKA U
JEKOMITO3UIIUS AUCTIEPCHIA.

17) Kakue 0cOOCHHOCTH BO3HHKAIOT MPH MOCTPOCHUH (DYHKITUI UMITYJILCHBIX OTKJIMKOB B CiIydae,
KOTI'/Ia CTAaTUCTUYECKUE JaHHBIE MOPOXKIEHBI MOJIENIBI0O BEKTOPHOI'O CKOJIB3SIETO CPEAHETO?

18) Kakue uenoctatku npouenyp Jurna-I'penmxepa u MoxaHcena npeosoneBaroTcs B JMHAMUYE-
CKOM METOJie HauMEeHbIINX KBaJipaToB. O6ocHoBaHMe npoueaypsl DOLS. O606mennbiit DOLS.
KoppexTtupoBka 3HaueHuii t- 1 F-cTaTUCTHK U1 IPOBEPKH TMIIOTE3 O 3HAYCHHUAX KOI(P(UIIMEHTOB
B pacmuperHon moaenu DOLS B cirydae aBTOKOppeTUPOBAaHHOCTH CITy4aiHON OIMMOKH 3TOTO
ypaBHEHHUSI.

19) Kak B pamMKax MOJEIH CTOXaCTUYECKOM IPAHUIIBI TPOM3BOJACTBCHHBIX BO3MOXKHOCTEH ompeess-
IOTCSl TeXHUYECKast HeA((PEKTUBHOCTD, AETEPMUHUPOBAHHAS T'PAHHIIbI, CTOXaCTUYECKas TpaHuLa’?
Kakue ycnoBus Hak1aabpIBalOTCSl HA KOMIIOHEHTHI Cy4aiiHON ommOKu Moaenu?

20) Kak onpenensitoTcsi MOJENIU CTOXaCTHYECKOM IpaHHIIbI ¢ GUKCUPOBaHHBIME YPPEKTaMH U CITy-
JaitHBIMH 3P eKTaMu U U3MEHSIIOIIEHCS BO BPEMEHU TEXHHUUECKON d(PPEKTHBHOCTHIO?

21) Kak ucnonb3yercsi MoJielib CTOXaCTUYECKON IPaHUIIbI IPU OLCHUBaHUHU 3()(HEKTHBHOCTH (PYHK-
[IMOHUPOBAHUS OAHKOB?

22) Kakue Tpu 0coOCHHOCTH (DMHAHCOBBIX BPEMEHHBIX PSI0B TPEOYIOT HCIOIb30BaTh HEIMHEHHBIC
MOJIENU ISl X ONUCaHusA?

23) Monens ARCH u ee orpannuenusi. TectupoBanue Ha ARCH-3¢hdexr.

24) O606mennas ARCH moaens (GARCH), ee mpenmyiiiecTBa U orpanudenusi. TecTUpOBaHUE Ha
GARCH s¢ddext/

25) UurerpupoBannas 0606mennas ARCH-moens.
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26) Mojenu, yYuThIBAIOIINE aCCUMETPUUHYIO PEAKIIUIO BOJATHILHOCTH HA TIOJI0KUTEIIbHBIC U OTPH-
natenbHble moku — EGARCH u TGARCH.

27) KpuBas BiusiHusi HOBocTei. Tpu ruore3bl 00 OTCYTCTBUM ACUMMETPHH BIMSIHUS TUIOXUX U XO-
pOIINX HOBOCTEH.

28) Moaens GARCH-in-mean.

29) IIporuo3upoBaHe BOJATUILHOCTH.

MeToaudecKkue YKa3aHUs 110 CaMOCTOSITEIBHOM paboTe

CamocTosTensHast paboTa CTyJIEHTOM OCYIIECTBIISICTCS JIJIS 3aKPETUICHUS] H3yYeHHOT'O0 MaTepuaia
MOCJI€ TMPAKTUYECKUX 3aHITHI U JICKIIUH, IS TOATOTOBKU K MPAKTUYSCKUM 3aHATUSM, JIJIS TIOJTOTOBKU K
HI/ICBMGHHOMY 3K3aMeHy, JUUIA I/I3Y‘-I€HI/I$I JOIMTOJIHUTCIBbHBIX MaTepI/IaHOB.

Tun 3a- VYkazaHus
HSITHSI
Tema 1.

13 W3yuuts marepuan tem 5.1, 5.2 paznena 5 wactu 4 kauru 2 yueGuuka. [1], ctp. 327-
391. OtBeTHTH Ha KOHTPOJILHBIE BOIPOCH Ha cTp.359-360, 391. BrImoaHUT MpakTHYECKHe
3aJaHusl.

Tema 2.

I3 W3yuuth mMatepuan Tembl 8.2 pasgena 8 yactu 2 kHurm 1 ydyeOnwuka [1], ctp. 383-
421. OtBeTuTh Ha KOHTPOJIBHBIE BONPOCH Ha CTP.421-422. BrImomHUTE MTpakTHUECKHE 3a/1a-
HUSL.

Tema 3
3 W3yunts Marepman Ha ctp. 398-401, 402-404, kuuru 2 yuebuuka [1]. Usyauts Help

nporpammel Eviews, tembr VAR: AR roots, autocorrelation LM test, Jarque-Bera normality
test, lag length test, multivariate autocorrelation test, estimation output. BemmosauTs pakTH-
YCCKHUC 3aJJaHUA.

Tema 4
a3 W3yunts marepuan Temsl 6.1 pasmena 6 kauru 2 yaeOuuka [1]..OTBeTHTH Ha BOMpO-
CBI B KOHIIE TeMBI 0.1. BBINOJIHUTE MPaKTHUECKHE 3a/IaHNUSI.
Tema 5
a3 W3yunth Marepran TeMsl 6.2 pasaena 6 kauru 2 yue6unka [1]. OTBeTHTH Ha BOTIPO-
cbl Ha cTp. 440. BRIMOTHUTE MpaKTHUECKUE 3a1aHH.
W3yunts Marepran TeMsl 6.3 pasmena 6 kauru 2 yaebuuka [1], crp. 440-485. Otge-
TUTH Ha Bonpock! 1-3,5 Ha cTp. 488. BEINOJIHUTE MpaKTHUECKUE 3alaHMUsL.
Tema 6
3 W3yuuts Matepuan Tembl 7.2 pasgena 7 kHUrd 2 yuebuuka [1]. O3HaKOMUTBCS ¢ Ma-
TepuaaoM ctathi [7]. BEIIOJHUTE MPaKTHYCCKUE 3aJaHHUsL.
Tema 7
I3 W3yants MaTtepumansl paznena 8 xkHuru 2 ydeOHmKa [1]. OTBETUTH Ha BOMPOCH Ha
ctp. 531, 536. O3HakOMHUTBCS ¢ MaTepuanamu crareil [6, 2, 4]. BBINONHUTH MpaKkTHYECKHE
3aJaHusl.
Tema 8
I3 Wzyuuts matepuan paszaena 8.10 xuuru [3].

M3yuuts marepuain pasgena 11.5 yueOHuka [5].
BBINOJHUT MPAKTUYECKHE 3a/IaHHSI.

6. YueOHas aquTepaTypa u pecypchl HHGOPMAIHOHHO-TEJIeKOMMYHUKAIIMOHHOI ceTn ""UH-
TepHeT'', BKJIIOYAas NepevyeHb Y4eOHO-MeTOANYeCKOro obecne4eHus 1JIs CaMOCTOATEIbHOH padoThl
00y4aroumuxcs no JMCUUILIHHE

6.1. OcHoBHas UTEpPaTypa

1. Hocko B. I1. Dxonomerpuka: yaeOnuk. Ku. 1, u. 2. Ku. 2, 4. 4. - M.: [leno, 2011. - (Axkamemunde-
CKUH Y4eOHHK).

13



6.2. lonoJHUTEeIbHAS JIUTEPATypa

2.

w

6.3.

6.4.

3.

6.6.

I'onoBans C.B. ®dakTopsl, Biaustomue Ha 3HPEKTUBHOCTh pocCUMCKUX OaHkOB // IlpuknagHas
skoHomeTpuka. 2006. Ne2. C. 3-17.

Bep6uk M. IlyreBoauTens Mo coBpeMeHHOM 3koHOMeTpuke. M.: Hayunas kuaura, 2008 — 615 c.

Nsunckas M.C., I[Ipomaxuna .M. Ouenka 3¢ppeKTHBHOCTH COUSHUNA U TIOTJIONICHUN B OAHKOB-
CKOM CeKTope Ha coBpeMeHHOoM dTare. // «Hayanoe o603penue», Nel5, 2015. C. 394-403.

Marnyc 4. P., Karsiues I1. K., Ilepeceukuii A. A. DxoHoMeTpuka. HauanbHblil Kypc: yueOHUK.-
8-e m3x1. - M.: Jleno, 2007.- 504 c.

Battese G.E., Coelli T.J. Frontier Production Function, Technical Efficiency and Panel Data: With
Application to Paddy Farmers in India. // The Journal of Productivity Analysis, 3, 1992. Pp. 153-
169. (Cratbst noctynna B MaTepHerte).

Stock J.H., Watson M.W. A simple estimator of cointegrating vectors in higher order integrated
systems // Econometrica, 1993, Vol. 61. P. 783-820.

YueOHO-MeTOIMYeCKOe 00ecleyeHHe CaMOCTOATeIbHOI padoThI
OtnenpHOE 00ECIIEYEHUE HE NIPEIYCMOTPEHO.

HopMmaTuBHBIE MPaBOBBIE JOKYMEHTHI.

He npenycmoTpeHs!.

. AHTEepHET-pecypcehl.

OOGyuaromiecss B MarucTpaTrype HWMEIOT JOCTYyl K JJIEKTPOHHBIM MaTepHajaM areHTCTBA
Bloomberg B paboratomeit 8 PAHXul'C naboparopuu Bloomberg.

http://www.economicsnetwork.ac.uk/links/data free Ha stom calite uMeeTcss OONBIIOE KOJIUYE-
CTBO CCBIJIOK Ha pa3111/1qule CaﬁTBI, conepncaume B CBO6OIIHOM I[OCTYHG JTAHHBIC 3KOHOMI/I‘-I€CKOI>'I
CTATUCTHUKMU.

WWW.QKS.Iu - cratucTudeckre cOOpHHUKH U OrosieTeHr DeepaibHON CITy:KObI TOCYAapCTBCHHOM
cratuctuku Poccuiickoit @enepanun: "Poccust B mudpax", "PoccUiCKuil CTATUCTUYECKUN €3Ke-
nn

roguuk", Pernonsl Poccuu. CormanbHO-35KOHOMUYEcKUe mokasarenu”, "Jlemorpaduaeckuii exe-
roanuk Poccun", "Tpyn u 3ansitocts B Poccun' u np..

Pasznmen «Cratuctuka» Ha caiite Munduna Poccuiickoit deneparuu (Www.minfin.ru) - Tlpen-
craBjieHa HHpopManus 00 ucnosiHeHuu OrkeToB Poccuiickoit denepanuu HaunHas ¢ 2006 ro-
J1a ¥ TI0 HacTosIIee BpeMsi B (popMaTe 3JIEKTPOHHBIX TAOJIHI] C ICTOPUYECKUMU PSIaMU JaHHBIX.
http://Ims.ranepa.ru

HNHubie HCTOYHUKIH.
He nmpegycMmoTpeHsl.

7. MarepuaibHoO-TeXHU4YecKas 6a3a, HHGOPMALMOHHBbIE TEXHOJIOTHH, POrPaMMHOe odec-
nevyeHue U HH(GOPMALMOHHBbIE CTIPABOYHbIE CHCTEMbI

Jliis mpoBeieHusI JICKITU HeoOX0IMMa ayAUTOpUs C MPE3EHTAIMOHHBIM 000pYI0BAHHUEM, KOMITb-

I0TEp T0]1 YIPaBICHUEM omneparmoHHon cucteMbl Windows ¢ goctynom B MIHTEpHET U yCTaHOBIICHHBIM
nporpammubiM obecnieuenuem Microsoft Office (Word, PowerPoint, Excel) u Adobe Reader.

JIist 1abopaTOpHBIX 3aHITHI HEOOXOIUM KOMITHIOTEPHBIM KJIACC, OCHANIEHHBIM KOMIBIOTEpaAMU

1I0J1 YIIpaBJIEHUEM OllepanMoHHOM cucremoir Windows ¢ goctynoM B IHTEpHET M yCTaHOBJICHHBIM MpH-
KJIaJIHBIM ITPOrpaMMHBIM obecrieuennem Econometric Views (Bepcun He Hioke 8), Stata (Bepcuu He HIKE
10), Microsoft Office (Word, PowerPoint, Excel) u Adobe Reader. Komnbtorep npenoaBatess J0KeH
OBITh OCHAIIICH TPOEKTOPOM.
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http://www.economicsnetwork.ac.uk/links/data_free
http://www.gks.ru/
http://www.minfin.ru/
http://lms.ranepa.ru/

