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1. IlepeyeHb NJIaHUPYEMBIX Pe3yJIbTATOB 00y4YeHUs 1O AMCUMIJIMHE, COOTHECEHHBIX € MJIa-
HHUPYEeMbIMH Pe3yJIbTATAMH OCBOEHUS POTrPaMMbI

1.1. Hucuummna b1.6.3 «OkxoHomerpuka (IIpOABHHYTHIM YpOBEHb)» OOECIeYHBaeT
OBJIa/ICHUE CIIETYIOIUMHI KOMIETEHIUSAMH C y4ETOM dTarna:

Kon HaumenoBanue Kong HaumeHnoBaHue 3Tana
KOMITETEHIINN KOMITETEHIINT JTara 0CBOCHUS OCBOCHUSI KOMITETEHIIMN
KOMITCTEHIHU

[1K-10 CIOCOOEH COCTaBIAITH IIPO- [1K-10.1 CIIOCOOEH HCIIOJIb30BaTh 3KOHO-
THO3 OCHOBHBIX COIIMaJIbHO- METPHYECKUE METO/IbI aHAIN3a NPU
9KOHOMHYECKHX II0Ka3are- pELIeHNH TPHUKIAJAHBIX AKOHOMHU-
Jeld  JeATeNbHOCTH — Tpel- YeCKUX 3a/1a4
NPUSATHS, OTPACIH, PErHOHA
Y 9KOHOMHKH B LICJIOM

1.2. B pe3yiabTaTe OCBOCHUA AUCHUIUINHBL Y CTYACHTOB JOJIKHBI OBITh C(bOpMPIpOBaHbII
OTD/TD Kon stana ocBoe- PesynbraTel 00y4ueHus
npodeccroHanbHbIe HUS KOMIICTCHIIUU
JEUCTBUS
BelleHUE Hay4HO- [1K-10.1 Ha YPOBHE 3HAHUM:
icCIIe10BAaTeNbCKOM paboThI SKOHOMETPHUYECKHE METOMbl aHajdh3a BPEMEHHBIX ps-
JI0B

Ha ypOBHE YMEHUM!
UCIIOJIb30BaHMsl M3Y4YEHHBIX METOZOB JUIsS HCCIIEI0Ba-
HHS DKOHOMHYECKUX HPOLIECCOB

Ha ypOBHE HaBBIKOB:
HCIIONB30BaHMsl MAKETOB aHanu3a AaHHBIX EViews u
Stata;
IUIAHUPOBAHMS JKOHOMHUYECKOTO HCCIICAOBAHUS U
HaBBIKOB BBHIOOpa MPEANOYTUTEIHHOTO METOAA HCCIle-
JIOBaHMS;
peLIeHuUs] IPUKIIAJIHBIX SKOHOMHYECKUX 33/1a4 aHaJIn3a
Y [IPOTHO3UPOBAHMUS;
00paboTKH, BU3yaJdW3allMM IAHHBIX, HWHTEPIIPETaIHH
PE3yIbTaTOB MCCIIEIOBAHU

puHATHE YIpaBJIECHYECKUX
[pELICHUI Ha OCHOBE KPUTEPU-
€B COLMAIIbHO-DKOHOMUYECKO
B HEeKTHBHOCTH

2. O0beM U MeCTO TUCHMILTHHBI B cTpyKkType OIT BO
O0beM TMCHMILIUHBI
5 3E, 64 ak. yaca Ha KOHTaKTHYIO paboTy ¢ npenojaBateieM, 80 ak. 9acoB Ha CAMOCTOSITSIIBHYIO
paboty oOyJaromuxcs;
Mecro nucuunmiaunbl B ctpykrype OII BO
- b1.b.3 «DkoHOMeTpuHKa (IPOABUHYTHINA YPOBEHB)», 1 Kypc, 2 cemecTp
— JUCLUUIUIMHA PEAIM3YETCS MOCIE U3YyUEHUS] TUCHUIUINH:
MaTeMaThuueckuil aHanus3 (B o0beMe OakanaBpuara)
aHaJTMTUYECKas reoMeTpus (B 00beme OakamaBpuara)
TEOpHsI BEPOATHOCTEH U MaTeMaTHUYeCcKas CTaTUCTUKA (B 0ObeMe OakanaBpHuara)
nuHelHas anredpa (B o0beMe OakanaBpuaTa)
MHOCTpPaHHBIN S3bIK (B 00beMe OakanaBpuara)
— ¢opMa NPOMEKYTOUYHOM aTTECTALIUU — FK3aMEH.



3. Coep:xaHue U CTPYKTYPA AU CHUILIHHBI

O0beM THCHUIUIMHBI, aK.9ac/qyac Dopma
KonTakTHasi padoTa 00y4a- TeKyLlero
HaumeHnoBanue Tem IOUIMXCS ¢ IMpenoaaBaTeeM KOHTPOJIS ycneBa-
Ne n/m ., o
(pa3nenioB), Bcero 10 BUJIAM YUeOHbIX 3aHATHI Cp e€MOCTH , PpOMe-
JIP/ 3/ K JKYTO4YHOIi aTTe-
130 20 20 | CP cTaluH
Ounasn hopma ooyuenusn

CriaxuBaHue © IIpo-
THO3MpPOBAHHE BPEMEH-

Tema 1 HBIX PAOB: aJalITHBHEBIE 15 2 2 2 9 I3
METOJBI,  MIPOTHO3HUPO-
BaHHE 10  MOJEISIM
ARIMA
MHoromMepHsie Bpe-
MEHHbIE psabl. Monenu
BEKTOPHOI aBTOperpec-

Tema 2 cuun (F\)/AR): OCIl-:I)OBEILIe 17 2 2 4 J /3
MOHATHS W OMpeJene-
HHA.
[Ipobnembr  smmupude-

Tema 3 CKOTO MOZEITUPOBAHUS 15 2 2 2 9 I3
BEKTOPHBIX aBTOPETpec-
CHUH.
IIporuozupoBanue 10

Tewma 4 monemn VAR. Ilpuunn- 21 2 2 6 11 a3
HOCTb 110 [ penmxepy.

Tema 5 MeTtonmonorus VAR. 27 2 2 6 17 3
IMoxxon Cumca.
JInHAMHYEeCKUH METOJ

Tema 6 HAaUMEHBIINX  KBajJpa- 13 2 2 4 5 3
TOB.

Tema 7 MoElem; cToXacThye- 17 2 2 2 11 3
CKOH IpaHUIIBI

Tena 8 MojaenupoBanue BoJja- 19 2 2 6 9 3
TUIBHOCTHU

IIpoMexyTouHas arrecTarus 36 DK3aMeH

Bceero: | 180/135 | 16/12 | 16/12 | 32/24 80/60

THpumeuanue: ** — ghopmbl mexyuje2o KOHMpoJsL ycnegaemocmu. domauinee 3aoauue (/3)

Conepxanue IMCUMILTHHBI

Tema 1. CrnaxxuBaHue ¥ MPOTHO3UPOBAHUE BPEMEHHBIX PSJIOB: aJIalITUBHBIC METOIbI, TPOTHO3UPOBAHNE
o mozeirsiMm ARIMA.
AJTMUTUBHAS ¥ MYJIbTUITUKATHBHAS MOJEIIM BPEMEHHOTO psiia. Beiienenrue u ycTpaHeHUE WM YMEHb-
LIEHWE HEPETyJSIPHOM cocTaBiisitomie. Meroapl ckonb3smero cpeanero. @unptp Xoapuka-IIpeckorra.
CriaxuBaHue ps0B UM MPOTHO3UPOBAHWE OyIyIIMX 3HAYEHUH psifa: MPOCTOE SKCTIOHEHIIMAIIBHOE CIJIa-
*uBaHue, meto]l bpayna, meron XomnbTta, MeToabl XoibTa-YuHTEepca. Mepsl kauecTBa nporao3os. Cpas-
HEHHE KaueCTBa MPOTHO30B, MOJYYCHHBIX MO aJaNTUBHBIM METOJIaM W IO MOJIEJSIM, OIEHEHHBIM TI0 Me-
TOAY HaUMEHBIIINX KBAJPATOB.
[TporHo3upoBanue no monensm MA(Q), craionapabeiM AR(p) 1 ARMA(p,q) monensm. [Iporrosuposa-
nue no monensim ARIMA(p, d, q). CpaBHeHHe KauecTBa MPOTHO30B, MOJYYCHHBIX MO Pa3IHUYHBIM MOJIC-
nsm. Paznoxxenue berepumka-Henbcona. [IpoGiaembl, BO3HUKAIONIME TIPH MPOTHO3UPOBAHHUH TIO TIEpe-
QG QepeHIIPOBaHHBIM PSIAM.




Tema 2. MHOTrOMEpHBIE BpeMeHHBIE psiibl. Monenu BekTopHO# aBTopepeccuu (VAR): oCHOBHBIE MOHS-
THUS ¥ OTIPE/ICTICHUS.

Ompenenenue MHOTOMepHOTO BpemMeHHOTO psina. VAR-npencrasinenue. Ctadunpabie VAR, Cranuonap-
HocTh 1 ctabuinbHOCTh VAR. IlpencraBnenne Bonpaa s cranmonapuoit VAR. OTKpBITBIE U 3aMKHY-
Thie VAR. CtabwibHbie cocTossaus. [lepenarounas ¢pynknus. JJonrocpoynsie MyJIbTHIUTMKATOPHI.
Hecrabunbhbie 1 HekounTerpupoBanubie VAR/ Kounrerpuposanusie VAR/

[Tops ok MHTETPUPOBAHHOCTU BEKTOPHOT'O PS/Ia.

Tema 3. [IpobaemMbl SMIUPUYECKOTO MOJICTUPOBAHMS BEKTOPHBIX aBTOPErPECCUi.

Meroap! BeiOOpa mopsiaka cradbuiabHoii VAR aHanmmu3 kpocc-KoppenorpaMm, HHGOPMAIIMOHHBIE KPUTeE-
pUH, TECTHl Ha OTPaHUYCHHS Ha KOIPQPUIIMECHTHI, TECTHI HA TOYHOCTH MPOrHO30B. MCIOIb30BaHKE ITUX
MetoaoB s HecTabmibHBIX VAR. OunennBanue VAR. /luarHoctuka nocrpoeHHoit VAR: TecThl Ha aB-
TOKOPPEJISAIHIO, TETEPOCKETACTUIHOCTh M HOPMAITLHOCTh OCTATKOB.

Tema 4. [Ipornosuposanue no mozaenu VAR. Ilpuunnnocts no I'penmxepy.

Onpenenenue npuurMHHOCTHU 10 ['penmkepy (G-IpUYMHHOCTB) AJIS ABYX NEPEMEHHBIX B paMKax JIByMep-
Hoii ctabmipHOi VAR OtcyTcTBHE CBOMCTBAa TPAaH3UTHBHOCTH MPU YCTAHOBJICHUU G-IPHYMHHOCTH IS
Tpex u Oonee psanoB. biaouynas-skzorenHocts. [Ipuunnuocts no I'penmxepy ans N psiioB B pamkax cra-
ounsHOi VAR. IIpoGiemsr ycranoBneHust G-IpUYMHHOCTH B PaMKax HECTAOMIBHONH HEKOWHTETPHPO-
BaHHOU VAR. KpaTkocpouHas u 1oarocpouHasi NpuuuHHOCTh. [IpuunHHOCTD 10 ['penmkepy B KOMHTE-
rprpoBanHoii VAR. Merton Toga-fIMamoTro ycranoBieHus: Hanunuusi G-pUYMHHOCTH.

Tema 5. Metrononorust VAR. [Togxon Cumca.

Merononorusa komuccuu Koynca. Kputuka Jlykaca u Cumca. Merogonorust JIOHIOHCKON IIKOJIBI 3KO-
HOMUKH.

OcHoBHas unes metogonorun Cumca. CtpykrypHbie u npuBeaeHHble VAR. OyHaamMeHTanbHbIE HHHO-
BallMM. YTOpPSAOYMBaHHE MHHOBaIMil. BekTtopHoe MA-mpencTaBieHrne CTallMOHAPHOTO MHOTOMEPHOTO
psia, OCHOBaHHOE Ha MOCIEAO0BATEIHLHOCTH (yHIaMEHTANbHBIX MHHOBAIUI. DYHKINS UMITYIbCHBIX OT-
KJIUKOB. JIeKOMMO3HITUS AUCTIEPCHUI OIITMOOK MPOTHO30B.

Mertononorus Cumca npu ananuze HectadbuiabHbIX VAR.

KomriekcHoe wucmonb3oBanre G-TpUYMHHOCTH, (QYHKIIUH WUMITYJBCHBIX OTKIMKOB W JIEKOMITO3HUIIHH
JUCIIEPCHI.

[Ipumepsl MpakTUYECKUX HCCIENOBAaHUN CHCTEM MaKpPOIKOHOMHYECKHMX IOKa3aTesleld MO METOJI0JIOTHH
Cumca.

Tema 6. /IluHamuueckuii METOT HAMMEHBIIIUX KBAJPaTOB.

pouenypsl durma-I'permkepa n MoxaHceHa Ui OLEHMBAHUS KOMHTEIPAIMOHHBIX COOTHOIICHHMIA, MX
nocronHcTBa U Henoctatku. IuHammueckuit MHK (DOLS), ocHOBHast uziest MEeTo/1a Ha IPUMEPE CHUCTE-
Mmbl 1ByX 1(1)- mepemennsix. DOLS B 0011ieM ciiydae OleHMBAHUS KOMHTETPAIMOHHOTO ypaBHEHUS. Jlu-
HaMHUYEeCKUI 0000IIeHHBI METO/] HaUMEeHbIIHNX KBaapaToB. O606menne DOLS Ha ciydaii mepeMeHHBIX
C pPa3HbIM MOPSAKOM UHTETPUPOBAHHOCTH.

ITpumep ucnons3obanus DOLS ans uccnenoBanus J0OATOBPEMEHHOTO CIIPOCA HA JIEHBI .

Tema 7. Mozenbs CTOXaCTUYECKOM TPaHUIIBI

Monenb cToXacTU4eCKOW IpaHUIbl Ui epeKpecTHOW BbIOOpKU. KOMIIOHEHTHI ciiyyaifHOM OmMOKHU MO-
Jenu: TexHuuyeckass Hed((EeKTUBHOCTh, BHEUIHME IIOKHU. [IpennonoxeHust o pacnpereneHud TeXHUYe-
ckoil HeapdekTuBHOCTH. OlleHMBaHHE MapaMETPOB Mojenu. BiausHue 3HadeHuss KodQPUIMeHTa accu-
MeTpuH psaa MHK-ocTaTkoB Ha KauecTBO OLIEHMBAHUS TApPaMETPOB MOJEIIH.

Mogenb cToOXacTHUECKON IPaHUIlbl JUIsl HAHEIbHBIX JAHHBIX: MOJIENb C (PMKCUPOBAHHBIMU 3 (deKkTaMu U
MOCTOSTHHOM BO BPEMEHHU TEXHUYECKOH A(PPEKTUBHOCTHIO, MOJIEb CO CIIy4allHBIMU 3 (PEKTaMH U TOCTO-



SIHHOM BO BpPEMEHH TeXHHUYECKON 3(pPEeKTUBHOCTHIO, MO/IEH CO CIyYalHBIMU 3P PEeKTaMu U TOCTOSHHOMN
Y U3MEHSIONIEHCS BO BDEMEHH TeXHUYECKOH 3 (HEKTUBHOCTBIO.

Vcnonp30BaHne MOJENN CTOXACTUYECKOM TPaHUIIBI TP aHAIM3E JIEATENFHOCTH OaHKOB B cepe mpuBIie-
YeHUs JICO3UTOB M BbIIaue KPeIUTOB. Mcroap30BaHNe MOJIETN IPU BBIYUCICHUN HAJIOTOBOTO MMOTEHIIH-
aJla pernoHOB.

Tema 8. MoaenupoBaHue BOJIATUILHOCTH

Ornpenenenne HEMMHEHHBIX MOJEIe. TUIbl HeTMHEHHBIX Moenell. OCOOEHHOCTH CTPYKTYPhI (PMHAHCO-
BBIX BPEMEHHBIX PsAOB. TecTHpoBaHUE Ha HEIMHEHHOCTh. MOJENIM BpEMEHHBIX PSJIOB C YCIIOBHOM reTe-
pockenactuuHocThio. Monens ARCH, ee cBoiictBa n Henoctatku. TectupoBanne Ha «ARCH-3ddexTy.
Monaenun GARCH. OnenuBanne ARCH/GARCH-moneneii. Murterpuposannbie (ICARCH) mporieccsi.
Monenu, y4UTBIBAIOIINE aCCUMETPUYHOCTh PEaKLUU BOJATHIILHOCTU HA TIOJIOKUTENbHBIE U OTPULIATENb-
upie moku: EGARCH u TGARCH/ Tectsl Ha accumerpuio. KpuBas BinusiHHs HOBOCTeH. Mojeinb
GARCH-in-mean. ITporao3upoBaHue BOJaTHIBHOCTH.

4. MarepuaJjbl TEKyIIero KOHTPOJIsl YCIIeBAeMOCTH 00y4aommxcs U (poHx OlleHOYHBIX
CpeICTB MPOMEKYTOUYHOM ATTeCTAMH MO TUCIHUIITITHHE

4.1. ®opMBbI 4 MeTOJbI TEKYIIEr0 KOHTPOJISA YCIEeBAeMOCTH 00y4AIOUIUXCH M IIPOMEKYTOYHOM
aTTecTalHu.

4.1.1. B xoae peamm3zanuu aucuuiiuabl b1.6.3 «9kxoHOMeTpuKa (IIPOJABHHYTHIN YPOBEHb)»
HCNOJb3YIOTCS CJIeYI0IHe MeTOIbI TEKYIIEro KOHTPOJIA YCIeBAeMOCTH 00YYAIOIIUXCS:

Tema MeToabl TEKYIIEro KOHTPOJIsl yCIIEBAEMOCTH
(paznen)
Tema 1 Homarnee 3a1anue
Tema 2 JomartHee 3aanue
Tema 3 JlomarntHee 3aganue
Tema 4 Homarnee 3a1anue
Tema 5 JlomarnHee 3aanue
Tema 6 JlomarntHee 3agaHue
Tema 7 Homarnee 3a1anue
Tema 8 JlomarntHee 3aanue

4.1.2. Jx3aMeH NPOBOAMTCS ¢ MPUMEHEHUEM CJIeIYIOIIMX METOA0B (CPeaCcTB): SK3aMEH MPOBO-
JTUTCSI B TUCBMEHHOU popme.

4.2. MaTepuaJjibl TEKYlIIero KOHTPOJISI YCIIEeBAEMOCTH 00y4al0IIUXCH.
Tunosble OLlEeHOYHbIE MAaTePHAJIbI 110 TeMe 1
TunoBble BapuaHThl JOMAITHUX 33 IaHUI

Tema 1. CriaxxuBadue U TPOTHO3UPOBAHUE BPEMEHHBIX PSJIOB: aJalNTHBHBIE METObI, TTPOTHO3U-
poBanue o mozensim ARIMA.

JlJis KOHKpETHOTO0 BPEMEHHOTO psiia IPOBECTH BBIJAECIECHHUE TPEHJAa, CE30HHOM COCTaBISIOLIEH
(ecu Takasi UMeeTCs1) M HEPETyJISIpHON KOMIMOHEHTHI. [IpoBecTH MpOTrHO3WPOBaHUE Psifa Ha HECKOIBKO
nepuooB Brepea. CpaBHUTH MPOTHO3HBIE U pealbHbIE 3HAUCHUS Psijia Ha mepuoje nporuosa. s mpo-
THO3MPOBAHUS UCIIOJIb30BATh aJalITUBHBIE METOJIbI aHaJIN3a BPEMEHHBIX PSIOB.



JlJ11 KOHKpETHO BpeMeHHOTo psia nogoopats monenb ARMA unmun ARIMA u npoBectu nporHo-
3MpPOBaHUE 3HAYCHUHN PsJIa, UCIOIb3Yys NOJOOPaHHYIO MOJIEINb.

TunoBble OlEeHOYHBbIE MaTEePHAJIbI IO TeMe 2-3

TuroBble BapuaHThl JOMAIIHUX 3aJaHUI

Tembl 2-3. TloctpoeHue, olieHUBaHWE U JUATHOCTHUKA MOJIEICH BEKTOPHOM aBTOPETPECCUH.

st cucTeMbl HECKOJIBKUX KOHKPETHBIX BPEMEHHBIX PS0B MOCTPOUTH MOJIENb BEKTOPHOU aBTO-
perpeccun: onpenenuts nopsaaok VAR, oneHuTh Mozenb, ONpeneanTb CTaOMIbHOCTh WM HECTaOWIIb-
HocTh VAR, MpoBeCTH AUATHOCTUKY, €CITH HEOOXOIMMO, TIPOBECTH KOPPEKITUIO MOJICITH.

Tunosble OLleHOYHBIE MaTepHaJIbI 10 TeMe 4-5

Tunosble BapuaHThl JOMAIIHUX 3alaHUN

Tembl 4-5. [IpuunHHOCTB 110 I'peHKEPY AJI cUCTEMBI BpeMEHHBIX psaoB. [locTpoenue u uuTep-
nperaiust GyHKUMH MMITYJIbCHBIX OTKJIMKOB M JEKOMIO3MLUH JuUclepcuid omMOOK MporHo3oB. Kom-
TUIEKCHOE MCTIONIb30BaHNe G-IIPpHUMHHOCTH, QYHKIIUI UMITYJIbCHBIX OTKJIMKOB U JIEKOMITO3UIIMIA JAUCTIEP-
CHii OIIMOOK IPOTHO30B.

Jljis cucTeMbl HECKOJIBKUX KOHKPETHBIX BPEMEHHBIX PSIIOB IIOCTPOUTH MOJIENIb BEKTOPHOM aBTO-
perpeccun. OnpenenuTs cTabUIbHOCTh MM HECTAOMIBHOCTD, HO KOMHTerprupoBanHocTh VAR/ B pamkax
stoii VAR pa3HbIMu MeTOlaMu OIpEneauTbh HaIuuue MPUYMHHOCTH 1O I'peHmkepy uisl NepeMEHHBIX,
[IOCTPOUTh U TIPOMHTEPIPETUPOBATh (PYHKIUM HUMIYJIbCHBIX OTKJIMKOB W JEKOMIO3MLUHN Aucrepcuit
OLIMOOK MPOTHO30B (IIPU Pa3HbIX YMOPSIOYEHHOCTSIX NEPEMEHHBIX ).

TunoBble OLleHOYHbIE MATEPHAJIBI 10 TeMe 6

Pa3o6path crathio Ctoka u Batcona o quaamuueckom MHK (Stock J.H., Watson M.W. (1993). A
simple estimator of cointegrating vectors in higher order integrated systems // Econometrica. VVol. 61. P.
783-820). OTBeTUTH MUCHMEHHO Ha MPEIOKECHHBIC TPEoJaBaTeIeM BOIIPOCHI MO 3TOM CTaThe.

Tunosbie OLEHOYHBIE MATEPHAJIBI IO TeMe 7

Pa36op crareit ['onoauss C.B. (l'onosane C.B. ®aktopsl, Baustomue Ha 3QPEKTUBHOCTh POC-
cuiickux OankoB // [Ipuknagnas sxkoHomerpuka. 2006. Ne2. C. 3-17.) u UBunckoit M.C. u IlpomaxuHoit
UM. (Usunckaa M.C., Ilpomaxuna U.M. Ouenka 3QGEeKTUBHOCTH CIUSHUI U MOTJIONIEHUN B OaHKOB-
CKOM CeKTope Ha coBpeMeHHOM dTarne. // «Hayunoe o6o3penue», Nel5, 2015. C. 394-403.), B KOTOpBIX
MOJIETIM CTOXAaCTHYECKON IPAHUIIBI MCIOJIB3YIOTCA MPU aHAJIN3€ BOMPOCOB 00 3 (deKTUBHOCTH (PyHKIIHO-
HUpOBaHMs OaHKOB B PO.

Tunosble oOLleHOYHBbIE MATEPUAJIBI 10 TeMe §

JlJis KOHKPETHOTO BPEMEHHOTO psijia MPOBECTH TECThI Ha HenmHeHHocTh, HA ARCH-addexT, Ha
accumetputo. [Tonobpats u onenuts Hamnyumyto u3z moaeneit GARCH, EGARCH, TGARCH, GARCH-
in-mean, caenaTth MPOTHO3 MO STON MOIEIIH.

4.3. OueHo4HbIE CPEACTBA AJIsl IPOMEKYTOYHOM ATTECTALUM.
4.3.1. lepeyeHb KOMMNETEHIHII ¢ YKa3aHUEM 3TanoB uX GOpMHPOBAHHUS B MPOIECCe OCBOE-

HHA o0pa3oBaTeqbHOI nporpaMMel. Iloka3aTesn u KpUTepHH OLCHNBAHUS KOMIIETEHIHI € y4eTOM
Jrana ux GopMHUpPOBAHNS

Kon HaumenoBanue Kon HaumeHnoBaHue 3Tana
KOMITETEHIINU KOMITIETEeHIMN JTama ocBoe- OCBOCHHS KOMIIETCHIINN
HUsI KOMIIETEHIHN
IK-10 crocoOHOCTh pa3pabaTeiBaTh Ba- I1K-10.1 CHOCOOCH HCIOJB30BaTh 3KOHO-
pPHAHTBl YIPaBICHYECKUX pEIle- METPHUYECKNE METObI aHAIN3A MPU
HUA W OOOCHOBBIBATH HX BBIOOD pELICHNH TPHUKIAJHBIX 3KOHOMH-
Ha OCHOBE KPUTEPHUEB COLIMAIBHO- YeCKUX 3a/1a4
9KOHOMHUYECKOH 3 PEKTUBHOCTH




Oram IToka3zarens orleHUBaHUS Kpurepuii onennBanus
OCBOCHHSI KOM-

mereHunn

I1K-10.1 croco0eH UCIOIh30BaTh SIKOHOMETPH- BEIOMpaeT 1 000CHOBHIBACT MIPUMEHEHHE SKOHOMETPHUIECKIX
YEeCKHE METO/Ibl aHANIN3a MIPH PELICHUH METOJIOB NP UCCIIEJOBAHUN KOHKPETHBIX MPO0JIeM, IPOBO-

TIPUKIIaHBIX SKOHOMUYECKHX 3a1a4 JIUT CaMOCTOSITEIbHBIE pacyeThl, JOPMHUPYET PEKOMEH AN

Ha OCHOBC NPOBCACHHOI'O aHaJIN3a

4.3.2 TunoBble OLlEHOYHbIE CPEICTBA
[IpuMepHBIii BapraHT MUCHMEHHOTO dK3aMeHa

Teoperunueckas yacte (4 6ana)
1) Yro moHMMAaETCs MO/ JMHAMHYCCKHM OOOOIIICHHBIM METO0M HauMEHbINNX KBaaparos? (1)
2) Kak pa3muyaroTcs IeTepPMUHHPOBAHHAS M CTOXACTHUYECKas TPAHMIIbI MPOU3BOJCTBEHHBIX BO3-
MOYHOCTEH B MOJICTIH CTOXaCTHYECKOM IPaHHUIIbI IIPOU3BOJICTBEHHBIX BO3MOXKHOCTEH? (1)
3) B uem cocrout kputrka Jlykaca u Cumca CTPYKTYPHBIX MaKpOMOJCICH, MpeiaraeMpiX Ko-
muccueii Koymca? (1)
4) Tlouyemy uccnemoBatenu npeanountaror GARCH(1,1)-monens ARCH(p)-momenu? (1)

IIpakTryeckasg yacTthb (6 0aII0B)
1) Paccmatpuaerca monens VAR(2) aiis nepeMeHHbIX Yit , Yot , Yat
yi= pu+Ihyi1+Ilyi2+eq,
rie yi = (Yat, Yoo Yat)', = (u1, iz, u3)', €= (ext, €z, €3)' ,
ITr = (wij.r) — 3x3-Marpuiia KO3PPHUIUSHTOB MPH Y1, t—r, Y2,t—r, ¥3,t— r B TPEX YPaBHEHHUSIX. MaTPHIIbI
II; mMmeroT BHU:

T11 721 131 0 0 7132
= 0 7wy O M= 0 7p, O
0 7321 0 731.2 0 7322

Kakue u3 mepeMeHHBIX (IPYMIbI MEPEMEHHbBIX) SBISIOTCS OJOYHO SK30TCHHBIMU B OTHOLICHHH
OCTaJbHBIX MepeMeHHbIX? (1)
2)

(A)

PaccmarpuBaetcs neymepHas VAR(1):

Yy =0.7y;4 +0.22; 1 + Uy

Zt == O'Zyt—l + 0'7Zt—1 + U2t

0 164 0.8
o= [P iidon]| 2], == cov(y,)=
Uy, Uy 0 08 1

:
[Moctpoiite ¢pynkun ummyascHbix oTKIMKOB IRFy(h) 1 IRF;(h) nepemenHbIX Yt 1 2t Ha eAMHUY-
HBIN OK (PyH/IaMEHTAILHON MHHOBAIIMH MTEPEMEHHON Zt B MOMeHT t = 0, Hcrosb3ys npejcTaBie-
HHE XOJIEIKOTO.

VYkaxure 3HaueHus 3tux ¢pynkuuid s h =0, 1, 2. (3)

(b)

g neymepnoit VAR(1) u3 nepBoit 3agaun

(Eij~i.i.d.|\1 @,z , Z=Cov(ut)=(1: cl)j




Bripazute Uy m Uy

Ixana oueHnBaHUA.

yepe3 ¢pyHIaMeHTalIbHbIe HHHOBAIIUU, UCIIONIb3Ys BO3MOXKHBIE BapHaHTHI
YIIOPSAJOYCHHUS, U TTOCTPONTE COOTBETCTBYIONIME Mojenu cTpykrypHoir VAR. Tloctpoiite ¢pyHKIMM
umnyiabcHbIX OTKIMKOB IRFy(h) 1 IRF;(h) mepemMeHHBIX Yt ¥ Zt Ha eAMHUYHBIN MOK (QyHIAMEH-
TaJbHOM MHHOBAIIMM HaWMEHEEe HHJIOTE€HHOM rnepeMeHHor B MOMeHT t = 0, ucnosb3yst npeacranie-
HHE XOJELKOTO.
VYkaxkute 3HaueHus 3tux QyHkiwmii ast h =0, 1, 2. (2)

10-6anmpHast | TpaaunuoHHas «3auTeHo»/ Omnpenenenue
nIKaJa nIKaga «He 3aureHo»
10 OTiIM4HO 3auTeHo [MonHple, TMy0OKMEe W CHCTEMaTHYECKHE 3HAHHA,
3HAKOMCTBO C JIONOJHHUTENBHOM JMTEPaTypoOil, MOJIHBIM U
MIPaBWJIBHBIA OTBET, TBOPYECKHH MOAXOJ B NMOHUMAaHHH U
M3JIOKCHUH Y4eOHOTO Marepuana, MOJHOE BBIIOJHEHHE
MEpONPHUATHH TEKYIIET0 KOHTPOJIS.
9 OTtnaHO 3auTeHo [TonHble, TIyOOKHE M CHCTEMAaTHYECKHE 3HAHMUS,
TIOJHBIA ¥ TIPaBUIIBHBIN OTBET, ITOJHOE BBIIOJHEHHUE MEpO-
NIPUSITUM TEKYIIEr0 KOHTPOJIA.
8 OTnu4HO 3auTeHo IlonHble M cucTeMaTHYecKHe 3HAaHUS, OTCYTCTBHE
CYIIECTBEHHBIX HETOYHOCTEH B OTBETE, IOJHOE BHIMOIHE-
HUE MEPONPUATUN TEKYILErO0 KOHTPOJIS.
7 Xoporo 3a4yTeHO JlocTaTOYHO TOJIHBIC W CHCTEMATHUYCCKUEC 3HAHMS,
OTCYTCTBHUE CYILECTBEHHBIX HETOYHOCTEH B OTBETE, UMEIOT-
Csl IOTPEIIHOCTH MPYU BBITIOJIHEHUU MEPOTIPHATHH TEKYIIEro
KOHTPOJIS.
6 Xoporo 3auTeHo JlocTaTo4YHO TOJIHBIE W CHCTEMAaTHYecKHe 3HaHUS,
OTCYTCTBHUE CYILECTBEHHBIX HETOUYHOCTEH B OTBETE, NUMEIOT-
Csl IOTPEIITHOCTH NP BBITIOIHEHUH MEPOTIPHATHH TEKYIIEro
KOHTPOJISI.
5 Y nosnerBopu- 3auteHo 3HaHME OCHOBHOTO y4eOHOTro MarepHuaia B o0beMe,
TEIILHO HEoOX0ANMOM /ISl JasibHeHIelt yaeObl 1 paboThl, IMEIOTCS
MOTPEITHOCTH TPH BBITIOJIHEHUH MEPONPHATHI TEKyIIero
KOHTPOJISI U TIPH OTBETE.
4 YnoBierBopu- 3auTeHo 3HaHHEe OCHOBHOTO y4eOHOTO MaTepuaja B MUHH-
TEJIbHO MaJIbHOM 00BeMe, He00X0AUMOM JUIs JanbHeimeil yaeOsl u
paboThl, UMEIOTCS TMOTPEHIHOCTH TIPH BBIIOJIHEHUH MEpO-
HPUSITHI IPOMEKYTOUHOTO KOHTPOJISI M IPH OTBETE.
3 Heynosnerso- He 3auteno HMeroTes CylIeCTBEHHBIE INOTPEIIHOCTH NPU BBI-
PHUTEIBHO HOJIHEHUU MEPONPUATHH TEKYIIEro KOHTPOJIS, IOMYIIECHBI
CYIIECTBEHHbIE OIIMOKM MpPU OTBETE, HEOOXOoANMa HEKOTO-
past JOIOJIHUTEJIbHAs padoTa.
2 Heynosnerso- He 3aureno Nmerorcst mpoGensl B 3HAHUSAX MO 3HAYUTEIIHHOM
PUTEIBHO yacTH y4eOHOro Marepuaia, JIONYLIEHBI CYIIECTBEHHBIE
OLIMOKM NPHU OTBETE, He0OXOIMMa 3HAYUTENIbHAS JOTIOJTHH-
TenbHas yueOHas pabora.
1 Heynosnerso- He 3aureno He BbIMOJSHEHBI NpeaycMOTPEHHbBIE NPOrpaMMOii
PUTEIBHO 3aJ[aHusl, He OTPAOOTaHbI IPAaKTHYECKUE WM JTa0OpaTOpHbIE
3aHATHSI, HEOOXOAMMBI JJOMOJHUTEIbHBIE 3aHITUS MO COOT-
BETCTBYIOLICH TUCHIUILUIMHE.
0 Heynosnerso- He 3auteno Hapymenne akageMn4aeckux HOpM (IUTaruart u T.11.)
PHUTEIBHO

4.4. MeTonnueckne MaTepHaJibl

DK3aMeH NPOBOJUTCS BO BPEMs dK3aMEHAIIMOHHOM Ceccuu 11 IPOBEPKU YPOBHS OCBOECHHUSI KOMIIE-

TCHIIMH.
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DK3aMeH MPOBOJUTCS B MUCbMEHHOU (popMe B TeueHue 2-X acTpOHOMHUYECKHX 4acoB. Ha sk3amene
CTYZIEHT MOXET MOJIb30BaThCS JIUCTAMH YUCTON Oymaru, aBTOPY4KOH U KaJlbKYJIATOPOM, HE BCTPOCHHBIM
HU B KaKOHM XpaHsmuil nHPOpMaLKIo, MPUHUMAIOIINKA WM Nepeaaromuil rapker. Ouenka 3a sK3aMeH
BBICTABJISIETCS 10 OajuiaM, MOJIyYE€HHBIM 32 BBIIIOJHEHHME 3aJJaHUl HK3aMEHALlMOHHOM paboThl, COrJIacCHO
IIKaJie, TpUBEACHHON BhIIe. KonnuecTBo GayuioB, HAUMCIIEMBIX 32 KaX10€ MPABMIIBHO BBITOJIHEHHOE
3aJlaHue, yKa3bIBaeTCsl B TEKCTE HK3aMEHALIMOHHOIO 3ajaHus. Pe3ynbTarsl dK3aMeHa 03BY4YHMBAIOTCA Ha
TpETUH JEHb NI0CIIE JHS IPOBEICHUS K3aMeHa.

OOyuaronuiics JOMycKaeTcss K 3K3aMEHY TOJbKO IPU YCIOBHUU BBIIOJIHEHHUS U CBOEBPEMEHHOM
CIAa4U BCEX JOMAIHUX 3aJaHUM.

JIro00i1 BU HECAMOCTOSTENIBHOTO BBIIOJHEHUS HK3aMEHAIMOHHBIX 3a/laHUM paclieHHBaeTCsl Kak
HapyLIECHHE aKaJeMUYECKIUX HOPM, OOYUaIOIIMIACS yIaNeTCsl U3 ayAUTOPUHU M €My BBICTABIISICTCS OLICHKA
«HEYJOBJIETBOPUTENBHO, 0 GaJIIIOBY.

B cnyuae monmy4yeHus HEyAOBJIETBOPUTEILHONM OLIEHKU OOYYaIOIIMICS UMEET MPaBoO Ha OHY Iepe-
crady B JIeHb, yKa3aHHbII JekaHaToM. B ciyuae HeymayHOH nepecnauud oOydaroluiics BbI3bIBAETCS Ha
KOMUCCHIO, KOTOpasi pelaeT BOIpoc 00 arTecTali 00y4aroIerocs 1o JaHHOH IUCHUIUIMHE.

5. Metoauyeckue ykazaHus AJ1sl 00y4alomuXxcsl 0 0CBOEHUIO THCIUIITTHHbI

MeToauueckue YKa3aHus 10 BBINNOJHCHUIO TOMAIITHUX 3agaHui

I[JI?I IOATOTOBKU K BBIIIOJIHCHUIO JOMAIIHETO 3aJaHUA HGO6XOIII/IMO HU3YUUTh MaT€puajbl MPEAbI-
AYyHIux SaHHTHﬁ, O3HAaKOMUTBHCA C peKOMeHHOBaHHOﬁ HHTepaTypOﬁ W OTBCTUTL HAa BOIIPOCHI, ITIOMCIICH-
HBIC B KOHII€ COOTBCTCTBYIOIIHX PA31CJI0B.

MeToaunuyeckue YKazaHus IO MOATOTOBKE K IK3aMCHY

JU1sl IOATOTOBKY K 3K3aMEeHY HEOOXOAMMO M3YUYUTh PEKOMEHJ0BAaHHYIO JIUTEpATypy U MonpoOoBaTh
OTBETUTH Ha BOIMPOCHI, IEPEUNUCIICHHBIE HIDKE:

BOl'[pOCbI MJIsl MOATOTOBKH K 3K3aMCEHY.

1) Pa3noxeHue BpEMEHHOTO psijia Ha TPSH/I, IUKJINYECKUE U CE30HHBIC KOJICOAHUS U CITyYaiHYIO
KoMIOHEeHTY. CrocoObl BbIACTEHUS KaX/10 U3 KOMIIOHEHT psijia.

2) Ckoub3sliue CpeiHIe, YCPSTHCHUE C HEYETHBIM U Y€THBIM NIepHoaaMu yepenHeHus. CTerneHb
CTJIQ)KEHHOCTH B 3aBUCUMOCTH OT JUIMHBI [IEPUO/Ia YCPEAHEHHUS.

3) @unbtp Xoapuka-IIpeckorra. Jlist kakoii 1enu npuMensiercst 3ToT GuibTp. Kakas cymma MuHH-
MU3UPYETCs IPU MOCTPOSHUH CTIaKEHHOTO psifia. 3HAUEHUs U POJib apaMeTpa QuibTpa.

4) CriaxuBaHHe psa ¥ MPOTHO3UPOBaHUE OYAYIIMX 3HAUCHU psifa. JIOKaIbHBIA TEKYIIUH ypo-
BeHb. B3BemeHHoe ckomb3duee cpeanee. IlpocToe sxcrioHeHIManpHoe criaxusBanue. [[BoiiHoe
SKCTIOHEHIIMAJIBHOE CTIIaKMBaHue, MeTo ] bpayna. Meron XombeTta, 001acTh mpuMeHeHuss. MeTo
XonbTa-BuHTepca: alAMTUBHBIN U MYJIbTUIUIMKATUBHBINA CE30HHBIN (akTop. DKCTpAroJInpoOBaHUe
TPEeH/1a, OLIEHEHHOT0 METO/I0M HaMEHbIIINX KBaJpaToB. XapaKTEPUCTUKH KauecTBa MPOTrHO3a.

5) OnrtumanbHBIA IPOTHO3 C KBaJAPaTUYHOH (QyHKIMEH oTeph. [IporHo3upoBanue 1Mo MoJaesIm
AR(p), MA(q), ARMA(p,q). [loBepuTenbHbIN HHTEPBAI s MPOTrHO3a. Kak mpou3BoauTest mpo-
raHo3upoBanue mo mojensiM ARIMA. TIporno3upoBaHue Mpu HEBO3MOKHOCTH CIeNIaTh ONpeie-
JIEHHBIN BBIBOJI O HAJMYUU WA 00 OTCYTCTBUH €IMHUYHOIO KOPHSI B OTHOLIEHUH paccMaTpuBae-
Moro psiga. CpaBHEHHE METOJ1a PEKYPCUBHOTO IIPOTHO3UPOBAHUS U METOA CKOJIB3AIIETO OKHA.
Paznoxenne besepumka-Henbcona psga ARIMA(p,1,q) Ha cToXacTUYeCKUil TPEH/I U CTAIlMOHAP-
HYI0 KoMIoHeHTY. [Ipo6yiembl ipy porHo3upoBanuu nepenndHepeHIupoBaHHOTO pAAa.

6) Omnpenenenne MPUINHHOCTH N0 ['peHpKEpyY [UIs IBYX EepeMeHHBIX. [IpoBepka OTCYTCTBHS IPH-
YMHHOCTU 10 I'peHpKepy B ciyyae, Korja nepeMeHHsie o0pasytoT crabunbayio VAR, Kakue
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OCJIOKHEHUS B aHAIM3 HATMYUS/OTCYTCTBHS G-TIPUYMHHOCTU MEXKIY BYMsI IEPEMEHHBIMU BHO-
CUT HAJINYHE B CUCTEME TPETHEN MTEPEMEHHOM?

7) Omnpenenenue npuuuHHOCTH 110 ['peHpKepy B citydae N BpeMeHHbIX psaoB. [loHsTHe 65104HOI
9K30I'€HHOCTH MEPEMEHHBIX B cucteMe. Kak npoBepuTh 6JI0YHYIO SK30r€HHOCTh IPYIIIbI Iepe-
MEHHBIX Ha OCHOBAaHMH UMEIOUINXCS CTATUCTUYECKUX JaHHBIX?

8) OcobeHHOCTH aHATHM3a IPUYMHHBIX CBS3CH B CIydae HECTA[HOHAPHOCTH PacCMaTPUBAEMBIX I1e-
pemenHbIXx. Koraa BO3MOXXHO ompeesieHue NPUIMHHOCTH B IOJIFOCPOYHOM U B KPATKOCPOUYHOM
IUIaHEe, @ KOrJa TOJIBKO B KPaTKOCPOYHOM IUIAHE.

9) Merononorust Tona-SIMamMOTO ISt OTIPECIICHUS HATMYHS IPUYMHHOCTH 110 [ peH pKepy: oleHu-
BaHUE PacIIMPEHHON MOJEIH, BEIOOP BEJIMUMHBI paCIIUPEHUSL.

10) OcHoBHbIe NOJI0XKEHUs MeTogoorun kKomuccuu Koynca. Kpuruka Jlykaca u Cumca. Metomosno-
rust JIoHAOHCKON MIKOJIBI S5KOHOMUKHU 1 MeTofoiorus VAR.

11) CtpykTypa, KOTOpas JeKUT B ocHOBe MeToaoiorur VAR. IpuBeaeHHas popma CTPYKTYPBHI.
@DyHIaMEeHTaIbHbIE HHHOBALIMH.

12) IToctpoeHre GpyHKIMIA UMITYIbCHBIX OTKIMKOB. Pa3Hbie CIoCOOBI yIOpsIIOYMBAHUST MHHOBAIIUI B
cucreme. MHTepnperanus GyHKIMA UMIYIbCHBIX OTKIMKOB.

13) ITocTpoeHHe NEKOMITO3HUIIUH JUCIICPCHIA OMIMOOK MPOTHO30B MEPEMEHHBIX, COCTABIISIOLIMX MO-
nenb VAR. MHTepnipeTaus 16KOMITO3UIIHN.

14) TIpuMepbl SMIIUPUYESCKUAX UCCIICIOBAHMIA, IIPOBEACHHBIX C HCIONIb30BaHueM MeToaosornu VAR
cpaBHeHHEe AuHAMUKU 3koHOMUKHU CIIIA B nepuon Mexxay ABymsi BOWHaMu U nocie Bropoit mu-
POBOI1 BOMHBI, H3y4YE€HNE JUHAMUKHU B3aMMOJICHCTBHS CUCTEM MaKPO3KOHOMHMYECKHUX IOKa3aTeIen
CIIA.

15) ®yHKIMU UMITYIIECHBIX OTKIMKOB JIJIsl HECTAOMIIBHBIX HEKOMHTEIPUPOBAHHBIX M KOMHTETPUPO-
BanHbIX VAR/

16) Kak cBsi3aHbl M1y COOOM MPUUMHHOCTH 110 [ peiiHmKepy, PyHKIMS UMITYIbCHOTO OTKJIMKA U
JEKOMIIO3ULIMS TUCTIEPCUH.

17) Kakue 0cOOEHHOCTH BO3HHKAOT MPH MOCTPOCHUH ()YHKIIUI UMITYJIBCHBIX OTKJIMKOB B Clly4ae,
KOI'JIa CTATUCTUYECKUE JAHHBIE IIOPOXKAECHBI MOJEIBIO BEKTOPHOTO CKOJIB3SIIETO CPEAHETO?

18) Kakue uenoctatku npoueayp Durna-I'penmkepa i MoxanceHa nmpeooneBaroTcs B JMHAMUAYC-
CKOM METO/Ie HaUMEHBIINX KBaapaToB. O6ocHoBaHue npouenypsl DOLS. O606miennsiit DOLS.
KoppektupoBka 3Hauenuii t- 1 F-cTaTUCTHK AJ11 IPOBEPKU TUIIOTE3 O 3HAYEHUSX KOA(D(DUIIMEHTOB
B pacmmpenHoil mozenu DOLS B ciydae aBTOKOppENTUPOBAaHHOCTH CITy4aifHON OLIMOKH 3TOTO
YpaBHEHHS.

19) Kak B paMKax MOJICTIH CTOXaCTHYECKON TPAHUIIBI TPOU3BOICTBEHHBIX BO3MOXKHOCTEH OMpe/es-
I0TCA TeXHUYEeCKask Hed((PEeKTUBHOCTh, NETEPMUHUPOBAHHAS I'PAHUIIbl, CTOXaCTHUYECKasl rpaHuLa’?
Kakue ycinoBust HakJ1aAbpIBalOTCsl HA KOMIIOHEHTHI CITy4aifHON OIMOKK MoJenu?

20) Kak onpenessiroTcst MOJIENIA CTOXaCTHUECKOM MpaHUIlbl ¢ GUKCHPOBAHHBIME 3 (EKTaMH U CITy-
YaHBIMU YPPEeKTaMU U U3MEHSIONIEICS BO BpEMEHH TEXHUYECKOH 3¢ (heKTHUBHOCTHIO?

21) Kak ucronb3yercsi MOJIeNib CTOXAaCTUYECKOW TPaHUIIbI IPH OLleHUBAaHUH YPHEKTUBHOCTH PYHK-
LIUOHUPOBAHMSI OAaHKOB?

22) Kakue Tpu 0COOCHHOCTH (PMHAHCOBBIX BPEMEHHBIX PSAI0B TPEOYIOT HCIOIb30BaTh HETMHEHHbIC
MOJIEH JUISl UX ONHUCAaHUsA?

23) Monens ARCH u ee orpannuenus. Tectupoanue Ha ARCH-3¢ddexr.

24) O6o6mennas ARCH monens (GARCH), ee npenmMyinecTBa U orpaHudeHus. TeCTUpOBaHUE HA
GARCH s dexr/

25) UurerpupoBannas o6o6uienHass ARCH-mozens.

26) Moyienu, y9uThIBAIOIIHE ACCUMETPUYHYIO PEaKIINIO BOJATHILHOCTH HA MOJOKUTEIbHBIC U OTPH-
narensHble ok — EGARCH u TGARCH.

27) KpuBas BnusiHust HOBocTed. Tpu rumote3sl 00 OTCYTCTBUM aCHMMETPHUH BIMSIHUS IJIOXUX U XO-
pOILLIKMX HOBOCTEM.

28) Moaens GARCH-in-mean.

29) IIporHo3upoBaHUE BOJATUIBHOCTH.
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MeToau4yecKHe YKa3aHMs [0 caMOCTOITSIBHON paboTe

CamocTosTenpHas paboTa CTyJIEHTOM OCYIIECTBISETCS ISl 3aKPEIJICHHSI M3YYCHHOTO MaTepuaia
MOCJI€ MPAKTUYCCKUX 3aHATHH U JICKIUN, JUTsl TOATOTOBKY K MIPAKTUYCCKUM 3aHSATHSM, JIJIS1 IOATOTOBKH K
HI/ICbMeHHOMy BKBaMeHy, JJI I/I3yTIGHI/I$I JOITOJIHUTCIIBbHBIX MaTepI/IaHOB.

Tun 3a- VYkazanus
HSTHUS
Tema 1.

3 W3yuuts Matepuan tem 5.1, 5.2 pasnena 5 yactu 4 kuuru 2 yye6uuka. [1], crp. 327-
391. OtBeTHTH HAa KOHTpPOJIBHBIE BOMPOCH Ha cTp.359-360, 391. BEIMONHNTH MpakTHYECKHE
3aJaHusl.

Tema 2.

I3 Wzyunte marepuan temsl 8.2 pasgena 8 yactu 2 kHurd 1 ydyeOGHmka [1], cp. 383-
421. OTBeTUTH Ha KOHTPOJIBHEIC BOIPOCH! Ha cTp.421-422. BRIONHNTH MIpaKTHYCCKHE 3aja-
HUSL.

Tema 3
a3 N3zyuuts matepuan Ha ctp. 398-401, 402-404, kuuru 2 yuebuuka [1]. U3yuuts Help

nporpammel Eviews, tembr VAR: AR roots, autocorrelation LM test, Jarque-Bera normality
test, lag length test, multivariate autocorrelation test, estimation output. BeimonHuTh MpakT-
YCCKHC 3a1aHuA.

Tewma 4
13 W3yunts Matepuan Tems 6.1 pazaerna 6 kauru 2 yueOuuka [1]..OTBeTHTH Ha BOMpPO-
CBI B KOHIIE TeMBI 6.1. BRINOTHUTE NpakTHUYECKHE 3aJaHHs.
Tema 5
3 W3yunts Matepuan Temsl 6.2 paszena 6 kuuru 2 yueGuuka [1]. OTBeTHTH Ha BOIPO-
chl Ha cTp. 440. BRIMOTHUTH PAKTUUECKUE 3a/1aHNUS.
W3yuuts MaTepuan TeMbl 6.3 pazaena 6 xkauru 2 yueouuka [1], ctp. 440-485. OtBe-
TUTH Ha BOIIPOCH! 1-3,5 Ha cTp. 488. BRIMOIHUTE paKTHUECKUE 3aJaHHS.
Tema 6
3 W3yunts Matepuan Tembl 7.2 pasmena 7 kHuru 2 yue6uuka [1]. O3HaKOMUTBCS ¢ Ma-
TepHAJIOM cTaThH [7]. BEINONHHUTS NPaKTUYECKUE 3a/IaHUSL.
Tema 7
3 Wzyants MaTepuansl pasnena 8 kHuru 2 ydeOHuKa [1]. OTBETHUTH Ha BOMPOCHI Ha
ctp. 531, 536. O3HaKOMUTKCSI ¢ Matepuanamu crareit [6, 2, 4]. BBIMOTHUTH MPAKTUYUECKHE
3a1aHMs.
Tema 8
3 W3zyuuts matepuan pazaena 8.10 kuuru [3].

W3yuuts matepuan pasaena 11.5 yue6uuxa [5).
BrimosHUTE MPAKTUYCCKUEC 3aJIaHUA.

6. YueOHas quTepatypa u pecypchl HH(POPMAIHOHHO-TEJIeKOMMYHHUKANMOHHOM ceTH "W H-
TepHeT'", BKJIIOYas NepevyeHb y4eOH0-MeTOAUYeCKOro odecnevyeHus A5l CAMOCTOATEILHON padoThI
o0y4aromuxcst M0 JMCHHUILIMHE

6.1. OcHoBHas1 TuTEpaTypa

1. Hocko B. I1. Oxonomerpuka: yueOnuk. Ku. 1, u. 2. Ku. 2, u. 4. - M.: [leno, 2011. - (Axagemunye-
CKU y4eOHHK).

6.2. lonoTHUTeILHAS JJUTEPATypa

2. T'onoBanp C.B. ®axropsl, Biausomue Ha 3h(eKTuBHOCTh poccuiickux OankoB // Ilpuxnagnas
skoHomeTpuka. 2006. Ne2. C. 3-17.
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BepOuk M. IlyreBomuTens o coBpeMeHHOM skoHOMeTpuke. M.: Hayunas kaura, 2008 — 615 C.

4. Usunckas M.C., Tlpomaxuna .M. Ouenka 3ppeKTUBHOCTH CIUSHUN M TOTJIOMICHUI B OAaHKOB-
CKOM CEKTope Ha coBpeMeHHOM Jtarie. // «Hay4unoe o6o3perne», Nel5, 2015. C. 394-403.

5. Marnyc 4. P., Kateimes I1. K., Ilepecenxuii A. A. DxoHoMeTpuka. HadanbpHbIN Kypc: Y4eOHHK.-
8-e u3a. - M.: Jleno, 2007.- 504 c.

6. 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. (CraTes moctymnHa B MIHTEpHETE).

7. Stock J.H., Watson M.W. A simple estimator of cointegrating vectors in higher order integrated

systems // Econometrica, 1993, Vol. 61. P. 783-820.

6.3. YueOHO-MeTOAUYEeCKOe o0ecriedeHne CAMOCTOSITeIbHOI padoThI
OtnenpHOE OOECIIEUCHHE HE TIPEyCMOTPEHO.
6.4. HopmaTuBHBbIE IPABOBbIE JOKYMEHTHI.
He npenycmorpensl.

6.5. IuTepHeT-pecypcesl.
1. OOyuaromuecss B MarucTpaType UMEIOT JOCTYI K AJICKTPOHHBIM MaTepuanam areHrcrsa Bloom-
berg B padoraromieii B PAHXul'C nadoparopuu Bloomberg.

2. http://lwww.economicsnetwork.ac.uk/links/data free Ha stom calite uMmeercs OONBILIOE KOIUYE-
CTBO CCBIJIOK Ha paSJII/I‘IHLIe CaﬁTBI, coaepmamne B CB060[[HOM I[OCTYHG JTAHHBIC 3K0HOMI/IH€CKOI71
CTAaTUCTHUKU.

3. WWW.gKS.ru - craructudeckue cCOOpHUKHU U OroyuteTeHn DeepaibHOM ClyKObI rOCy1apCTBEHHOM
cratuctuku Poccuiickoit denepanun: "Poccust B nudpax", "Poccuiickuii cTaTUCTHYCCKUN €Ke-
ronuuk", Perunonsl Poccun. CornmanbHo-3KOHOMUYECKHE TTokazaTtenu", "Jlemorpadguieckuii exe-
ronHuk Poccun", "Tpya u 3anstocts B Poccuun" u np..

4. Paznmen «Cratuctuka» Ha caiite Munpuna Poccuiickoit ®enepamun (Www.minfin.ru) - Tlpen-
craBieHa nHMopmanus o0 ucrosHeHnH Ot pkeToB Poccuiickoit deneparun HaunHas ¢ 2006 ro-
JIa ¥ TI0 HacTosIIee BpeMsi B (hopMaTe IEKTPOHHBIX TAOJIHIl C UCTOPUICCKUMH PSIaAMHU TaHHBIX.

6.6. UHbIEe MCTOYHUKH.
He npenycMoTpeHsI.

7. MartepuaibHo-TexHHYecKas 0a3a, MHGOPMALMOHHbIE TEXHOJIOTHH, IPOrPaMMHoOe 00ec-
neyenre 1 HHGOPMaILHOHHbIE CIIPABOYHBIE CHCTEMbI

Jliia poBeieHust ekl HeoOXoIMMa ayIuTOpUs C MPE3EHTAIIMOHHBIM 000PYA0BAHUEM, KOMITb-
I0TEp TOJ yIpaBJIeHUEeM orepalnnoHHoi cucreMbl Windows ¢ octynom B MIHTEpHET U yCTaHOBJIEHHBIM
nporpammubiM obecrieuenrem Microsoft Office (Word, PowerPoint, Excel) u Adobe Reader.

st 1abopaTopHBIX 3aHATUH HEOOXOAMM KOMIIBIOTEPHBIN KJIAcC, OCHAIIEHHBIH KOMIbIOTEpaMU
MO/ yIpaBJIeHHEM onepanroHHoi cuctemoit Windows ¢ noctynom B IHTepHET U yCcTaHOBIEHHBIM IPU-
KJIaJHBIM ITPOTpaMMHBIM obecriedenreM Econometric Views (Bepcun He Hipke 8), Stata (Bepcun He HUXE
10), Microsoft Office (Word, PowerPoint, Excel) u Adobe Reader. KommsroTep npemnogaBarest J0DKSH
OBbITh OCHAIIIEH TPOEKTOPOM.
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