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1. Hepe'{eﬂb IJIAHUPYEMBIX pE3yJIbTaTOB oﬁyqennﬂ o JTMCHUIIJIMHE, COOTHECCHHBIX C
INIAHUPYEMBIMHU PE3yJbTaTaMH OCBOCHUS IIPOIrPaMMbI

1.1. Jucuummaa b1.0.03 «OxoHOMeTpHKa (MPOABUHYTHIN YPOBEHB )» 00SCIICUNBACT OBIIAJICHHE

CJICAYIOIUMHU KOMIICTCHIIUSAMM

Kon Haumenosanne Kon HaumenoBanue 3ramna
KOMIIETEHIIHHA | KOMIIETEHIIUU JTama OCBOEHUS OCBOEHHMS KOMIICTCHIIMH
KOMIIETEHIIHN
OIIK OC-3 Crioco0eH TpUMEHSTh OIIK OC-3.1. CrocobeH  NPUMEHATh U
NpOJBUHYTBHIC 000CHOBLIBATh METOIbI
MHCTPYMCHTAJIEHBIC IPOrHO3MPOBAHHMS u
METOIbI

9KOHOMHYECCKOI'O aHa3a
9KOHOMHYECKOT'O

aHaJIM3a MpU pelIeHUN
MPaKTUYECKUX U (WITH)

NPU pEelIeHUH MPAKTHIECKUX
U (WIN) HCCIEeN0BAaTENbCKUX

HUCCIIEI0BATEILCKUX 3aaa4.
3aJ1a4.

OIIK OC-5 Cnocoben OIIK OC-5.1 . Cnoco06eH HCcronas30BaTh
HCIIOJIB30BaTh COBPEMECHHBIC
COBPEMECHHBIC WH(OPMAITMOHHBIE
nH()OPMAIHOHHBIC TEXHOJIOTUH H ITPOTrPAMMHEIE
TEXHOJIOTHH U CpEe/ICTBA MPHU PEIICHUN
MPOTpaMMHBIE MPaKTUYECKUX 33]1a4 110
CpelCTBa MPHU PEIICHUN YKOHOMETPHUKE U METOJaM
MPaKTUYECKUX U (WIJTH) MIPOTHO3UPOBAHUSL.
HCCIEI0BATEIbCKUX
3aja4.

1.2.B pe3ynbTare OCBOCHHSI JUCIUIUIMHBI Y CTYIEHTOB JOJIKHBI OBITH CHOPMUPOBAHBI:

Hcnonb3oBanue TpyAoBbIX (yHKIUN 00s3aTeIbHO TOJBKO JUid  MpOo(decCHOHATbHBIX
KOMIIETEHI[N, YCTaHOBJICHHBIX CAMOCTOSTEIBHO.

2. O0BbeM u MecTO AUCHMILIMHBI B cTpyKType OII BO
O0BeM THCHUILTHHBI

Jucuumnuna b1.0.03 «OxoHomeTrpuka (MPOABUHYTHIN YPOBEHb)» COCTaBISET 5 3a4€THBIX
ennHuIEI, T.€. 180 akameMHYeCKUX JacoB.

Jlis  CTyneHTOB OYHOM M OYHO-3a04HOM (opMbl OOydeHHs] HAa KOHTaKTHYIO paboTy c
MpenoaaBaTesieM BblieIeHo 66 4acoB, U3 HUX 32 yaca JeKuuil 1 32 yaca NpakTUYECKUX 3aHITHH,
B TOM 4YHCII€ Ha KOHCYJAbTAallMI0 HAa TMPOMEKYTOUHYIO arTecTalui — 2 yaca, Ha
CaMOCTOSITENIbHYIO paboTy 00y4aroniuxcs BeIIeNeHO 78 4acoB. [t CTyA€HTOB 3a0UHOM (HOPMBI
oOyueHusi Ha KOHTAKTHYIO paboOTy C TpernojaBaTelieM BblAeneHo 32 yaca, U3 HUX 16 yacos
ek u 16 9acoB MPaKTHUYECKUX 3aHATHNA, HA CAMOCTOSITENBHYIO paboTy 00ydYaromuxcs

BeIaenieHo 142 ygaca.




Mecro qucuuninnsl B crpykrype OII BO

Hucuumnuza 51.0.03 «OkxoHOMeTpHKa (IIPOJBUHYTHIM YpOBEHb)» M3ydaercs Ha 1 kypce, B 1

cCeMecTpe Ui CTYJCHTOB OYHOW W OYHO-3a04HOW (POpMBI OOydeHHSs; CTYyACHTaMH 3a0YHOMN

¢dopmer — Ha 1 Kypce.

Jucuunnuza b1.0.03 «DxoHOMeTpHKa (IpOABUHYTHIH YPOBEHD)» PEATU3YETCS MOCIE U3YUEHUS

JTUCIUIUINH OakajiaBpuara.

dopmMa TPOMEKYTOYHOH aTTECTAI[MM B COOTBETCTBUM C YUEOHBIM IUIAHOM — SK3aMEH B

MUCbMEHHOU popme.

3. Coaepixanue u CTPYKTYpa IHCHHUILIMHBI

Ounasn popma 06yuenusn

O0beM IMCIMILINHEI , Yac. ®opma
KonrakTHas padora TeKyLIero
odyJarommxcs ¢ KOHTPOJISA
Ne n/m HaumeHnoBaHue TeM (pa3/aeJioB) B npenogaBarejieM CPC yCIIeBaeMOCTH,
cero 10 BUAaM yqeﬁm,lx 3aHATHH NMPOMENKKYTOIHO
KC i
1 P 3 P aTTecTamum***
T | PerpeccroHHbINM aHanU3 U
ema L. SHJIOTeHHOCTh 16 4 2 10 113,
Tema 2. OreHka cHCTeM ypaBHEHHM 18 4 4 10 ey}
Tema 3. Moaenu naHeJbHBIX JaHHBIX.
20 4 4 12 113, 1
Tewma 4. Henuneiinbie Mmonenu u 0to0p 18 4 4 10 113, J
Tewma 5. AanTUBHBIE METOIBI aHATH3A
BPEMEHHBIX PSJIOB.
TIporHo3upoBaHue MO MOJETIM 18 4 6 8 113,
ARMA, ARIMA.
Tema 6. [IpramaHOCTE U 67109HAS
5K30T€HHOCTb. 12 2 2 8 113, 1
Tema 7. Merononorus BEKTOPHBIX
aBToperpeccuii (VAR). 16 4 4 8 13,1
Tema 8. Henuneiinpie Moaenu BpeMeHHbIX
panoB. Monenu BpeMEHHBIX psIOB
C YCIIOBHO#M 18 4 4 10 13,1
TeTePOCKENACTUIHOCTBIO
Tema 9. [pakTHueckue BOMPOCHI
KOMHTETPalMOHHOI O aHAJIN3a
HECTAIIMOHAPHBIX BPEMEHHBIX 6 2 2 2 i
panoB. Junamuueckuii METON
HaMMEHBIIMX KBaJIpPaTOB.
KoHcynpTanust Ha MPOMEXYyTOUHYIO aTTECTALIUIO 2
IIpomerxxyrouHas atecTamus 36 k3.




O0beM QMCUMILINHEI , Yac. ®opma
KonrakrHasi padora TEeKYIIero
o0y4Jaronmxcs ¢ KOHTPOJIS
Ne o/ HaumenoBanue TeM (pa3aesioB npenoaaBaTejieM CIIEeBAEMOCTH.
(pasx ) Bcero peron . cec |V ’
10 BUAaAM yqeﬁnux 3aHATHH l'lpOMe)KyTO‘-lHO
KC 71
1 P 3 P aTTeCTAlN***
Bcero no KYypcy: 180 32 32 78
Ouno-3aounan gpopma odyuenusn
O0beM IMCIMILINHEI , Yac. ®opma
KonTakTHas pabora TEKYILLEero
o0y4arommxcesi ¢ KOHTPOJIAA
Ne n/m HaumenoBanue TeM (pa3jieioB) Beero npenogaBaTejieM CPC ycneBaemMocCTH,
T
10 BUJaM y4eOHbIX 3aHATHI NMPOMEKYTOYHO
KC i
1 P 3 P aTTecTaluu™**
T 1 PerpeccroHHbIN aHanU3 U
eva 1. SHIIOT€HHOCTD 16 4 2 10 13, /1
Tema 2. Ouenka cucTeM ypaBHEHUI 18 4 4 10 3.1
Tema 3. Mopenu naHeJIbHBIX JaHHBIX.
20 4 4 12 113, /1
Tewma 4. Henuneiinbie Mmoaenu 1 otoop 18 4 4 10 113, ]
Tema 5. AanTUBHBIE METOIBI aHATH3A
BPEMEHHBIX PSIOB.
TIporHo3upoBaHKe MO MOJETIM 18 4 6 8 3,1
ARMA, ARIMA.
Tema 6. [Ipu4nHHOCTH 1 OJI0YHAS
9K30TEHHOCTb. 12 2 2 8 113, ]
Tema 7. Merononorus BEKTOPHBIX
aBToperpeccuii (VAR). 16 4 4 8 3,1
Tema 8. Henuneiinbie Moaenyu BpeMeHHbIX
panoB. Mozenu BpeMEHHBIX psI0B
C YCIIOBHO# 18 4 4 10 113,
TETEPOCKENACTUIHOCTBIO
Tema 9. [pakTHueckue BOpOCh!
KOMHTETPalMOHHOI O aHAJIN3a
HECTAILIMOHAPHBIX BPEMEHHBIX 6 2 2 2 g
panoB. Junamuueckuii METON
HavMEHBIIMX KBAJIPaTOB.
KoHcynpTanus Ha MPOMEXYTOUHYIO aTTECTALIUIO 2
IIpomexyrouHas atecTaus 36 k3.
Bcero no Kypcy: 180 32 32 78




3aounasn ¢hopma odyuenusn

O0beM TUCHMILIHHBI , YaC. Dopma
KonTakTHas pa6oTa TeKYILLEero
ol0yuyarommxcs ¢ KOHTPOJIS
HanMeHoBAHMNE TeM npenoxaBaTejieM ) ycmeBaeMocT
Ne n/m 10 BUAAM yY4eOHBIX 3aHSITHI o,
(pa3aenoB) Bceero CPC
TPOMEKYTOY
KC HOM
JI JIP 3 N
P aTrecTauum
**
Perpeccuonnsiii  aHamuz U
Tema 1. 3HJIOT€HHOCTh 20 2 2 16 13, 11
OreHka cucTeM ypaBHEHUH
Tema 2. 22 2 2 18 3, 11
Tema 3. Mopenu naHeNbHBIX JaHHBIX.
20 2 2 16 113, 1
Tema 4. Henunelinele  Momenu  u
20 2 18
otoop A
Tewma 5. AanTuBHEBIE METO/bI
aHallu3a BPEMEHHBIX PSAIOB. 20 2 2 16
IIporno3upoBanue o .1
mozensiM ARMA, ARIMA.
Tema 6. [puunHHOCT, W OJOUYHAS
3K30T€HHOCTb. 18 2 2 14 113, 1
Tema 7. Meropnomorus BEKTOPHBIX
aBToperpeccuii (VAR). 18 2 2 14 113, /1
Tema 8. Henuuelinsie MOJIENN
BpEMEHHBIX psmoB. Mogenn
BPEMEHHBIX pAaOB C 20 2 2 16 3 a
YCIIOBHOM ’
reTepOoCKeIaCTHIHOCTHIO
Tema 9. [pakrrueckne BOIIPOCHI
KOMHTETPAIIMOHHOTO aHalln3a
HECTAI[MOHAPHBIX BPEMEHHBIX 16 2 14 yié
panoB. IuHaMU4YECKUil METOA
HAUMEHBIIHNX KBAJAPATOB.
IIpomesxyrounas arecranus 6 IK3.
Bcero no kypcy: 180 16 16 142

Ipumeuanue:

** — dhopmbl mexyweco konmpoas ycnesaemocmu: npakmuveckue 3aoanus (113), ookaao ().
***bopma npomescymounoi ammecmayuu: dxk3amet (I9K3).

Conepxanue THCHMILINHBI

Tema 1. PerpeccMoHHBII aHAIU3 ¥ JHAOT€HHOCTb.

OTalbl OMIIUPUYICCKOTO aHalIn3a 3KOHOMHYCCKHUX 3a/lady. Tunbel JaHHBIX. CTI)YKTypHOC u

HECTPYKTYPHOE MOJIeJMpOBaHue. [IpHUMHHO-CIIC/ICTBEHHAs] CBsi3b W TpuHIMI Ceterisparibus.

Yc1oBHOE MaTeMaTUYECKOE OXKUIaHUE.




Kiaccuueckas nuneiinas mojens perpeccuu. OLeHKa METOJI0M HaUMEHBIIUX KBaJpaToOB.
BreiBog MHK-onieHOK. MeTo1 MOMEHTOB — omipenienieHne u npumep. [lomoOpannabie 3HaYCHUS U
ocratku. KauectBo mogbopa. Koaddumuents! perpeccun, namMenenue macmrabda. [Ipocreiinme
crocoObl yueta HenmHEWHOCTH. MomeHnTel MHK-oneHoK, WX HECMEIEHHOCTh, JUCIICPCHUS
onieHoK. O1eHKa qUCIepcuu OIOoK.

Mogenb perpeccu C MHOTUMU OOBsICHstOmUMU TiepeMeHHbiMA. MHK-onienku st
MHOKeCTBEHHON perpeccun. Teopema I'aycca —MapkoBa. OueHka JUCIIEPCUU  OIIMOKU.
Martpuia koBapuaiuu orieHok. MaTepnperanus ko3QphuiineHTos.

OrneHrBaHuE YCIOBHOTO OKHMJIAHUS M IPOTHO3UPOBAHHUE.

[TocTpoeHne nOBEPUTENBHBIX MHOXECTB M IpoBepka runores.Pacnpenenenus MHK-
OIIEHOK KOX()(PHUIIMEHTOB W OCTAaTOYHOW CyMMBI KBajJpaToB, t-craTuctuka. JloBepUTEIbHBIC
WHTEPBAIBI IS OTIACIBHBIX KOA(P(UIIMEHTOB, OCHOBaHHBIE Ha 3HAUYEHUSX {-CTATHUCTUK.
[IpoBepka ruUMOTE3: KPUTUYECKOE MHOXKECTBO M YPOBEHb 3HAYUMOCTH CTAaTUCTHYECKOTO
KpUTEPHs, MOIITHOCTh KPUTEPUS MPHU MPOCTON anbTepHaThBe. [IpoBepka rumoTe3 0 3HAYCHUIX
ko3 urmenToB ¢ ucnosb3oBaHueM t-ctatuCtuku. HabOmoneHHBIN ypoBeHb 3HaunMocTu (P-
3HAYCHHE).

Cnyuaiiable perpeccopbl. Acumnrorudeckue cBoiictBa MHK-oneHok. CocToATenbHOCTD.
TecTupoBaHue THNOTE3 C UCIOJIB30BAHUEM ACUMIITOTUYECKUX CBOMCTB.

TecTupoBaHue MPOU3BOJIBHBIX OIpaHUUCHUN Ha KodhdunmeHTsl. F-crarucruka.

[TpoGeMbl MHOKECTBEHHOM PErpecCHOHHON Mojenu. BriOop ¢yHKIIMOHAIBEHON (OPMBI.
Ommbku crnenudukanuu. TectupoBanue Ha owmuOku crneuupukanuu. KoppenupoBaHHbie
perpeccopel. IIpobnema mynbTukosuinHeapHocTH. IlpomyiieHHsie nepemenHbie. CmelleHue
oneHok. [Ipokcu-nmepeMmenHble. buHapHble W JTUCKpPETHBIE OOBICHSIONINE TEpPEMEHHbIE.
CrenepupoBaHHbie perpeccopsl. [lepeMenHbie, n3MepeHHble ¢ omuoOkoi. Hecmyuaiinas BeiOopka
U TIPOMYIICHHBIE HAOIIOCHHUSL.

[IpoGnema  reTepocKenacTUYHOCTH.  TecTHMpoBaHHE  THUIOTE3  NpPU  HAIUYHH
reTepoCKeaCTUYHOCTU. TecTupoBaHre Ha MPUCYTCTBUE TeTepocKenacTHUHOCTH. OO0OIICHHBII
MHK. Hoctynusiiit OMHK.

OuyoreHHoctb. Mcrtounuku sHaorenHoctH. Cwmemenne B MHK-onenkax wu3-3a
SHAOTeHHOCTH. MHCTpyMeHTanbHBIe TMepeMeHHble. TpeOoBaHUS K HHCTPYMEHTAIbHBIM
nepeMeHHbIM. 2-ctyneH4arsli MHK. CocTosTenbHOCTh, aCUMOTOTUYECKAass HOPMAIBHOCTh U
sbdekTuBHOCTE.  TecTupoBaHue rumoTe3. TecTupoBaHHE THIOTE3 B  NPUCYTCTBUU
rerepockeaactTudHocTu. [Ipobnemsl 2-crymenuatoro MHK. CnaGeie uncTpymeHThl. TecThl Ha

SHJIOTEHHOCTh. TecT yclnoBUil CBEpXUACHTU(DUKAIIIH.



Tema 2. Ouenka cucrem ypaBHeHHUit

MHK g cuctem ypaBHEHUH. OK30IN€HHOCTh OOBACHAIOIIMX IepeMeHHbIX. Crporas
9K30TeHHOCTh. [IpuMepsl cucTeM: BHeEIIHE He cBsizaHHbie ypaBHeHUs (SUR), maHenbHbIC
narable. Bun MaTpuibl koBapuamnuu omubok. Onenka oobequHeHHpIM MHK. Onenka OMHK un
noctynibiM OMHK. Acumnroruueckue cBoiictBa. TectupoBanue runote3. OLEHKa BHELIHE HE
CBSI3aHHBIX YPAaBHEHUH C OrPaHUYEHUSMH Ha [TapaMeTpBbl.

OneHka CUCTEM ypaBHEHUH C IMOMOIIBIO MHCTPYMEHTAJIBHBIX IMEPEMEHHBIX. 2-CTyNEHYaTbIi
MHK nns cucrem ypaBuenuid. 3-cryneHuarsii MHK. OOoOmieHHbI METOI MOMEHTOB.
Martpuubl BecoB. OnTumaiibHas MaTpuia BecoB. Beibop Metona orieHku cuctem. TectupoBanue
TUIOTE3.

CucremMbl O/JHOBPEMEHHBIX YpaBHEHHH. DKOHOMMUYECKHE 3ajjaud, NMPUBOJAAIINE K CHUCTEMam
OJIHOBpPEMEHHbIX ypaBHeHUH. Mnentudukanus. Ycnous uckmoueHus. CokpaiieHHas ¢dopma.
Jluneiinple  orpaHuyeHuss oOmero Bujaa.  YCIOBUS  UACHTU(UKAIMU,  OTCYTCTBUS
UICHTUQUKAIMN, TOYHOM HAEHTU(UKAUUU U cBepxuaeHTuukanuu. Dd¢eKkTuBHAsS OIEHKa
rmapamMeTpoB COKpaiieHHOW (GopMbl. MneHTudukanus Ha OCHOBE MPOU3BOJBHBIX OTPAaHUYCHUHN
MEXJy ypaBHEHMsIMH. VneHTuukanuss Ha OCHOBE OrpaHMUYEHMH Ha MaTpUIly KOBapUalUH.

HennHelnHOCTh MO SHIOTE€HHBIM TEPEMEHHBIM.

Tema 3. Monaean naHeJbLHBIX JAaHHBIX

MortuBamus: npodiieMa MpONyIIeHHBIX NepeMeHHbIX DukcupoBaHHbIe 3(PdeKThI, cirydaiiHbie
addextrl. [Ipennonoxkenus o0 ommoOKax: cTporas dK30T€HHOCTh OOBSCHSIONINX MEePEMEHHBIX,
MOTIEpHOIHAsT  AK30TeHHOCTh. OleHKH ypaBHeHHs B pa3HocTsx. OIGHKH TmaHened co
cinydaitHeiMH 3¢ dekramu. OneHkn naHenei ¢ pukcupoBaHHbIMU dddekTamu. Tect XaycMmana.

Krnacrepuzanus HaOIr01CHUN.

Tema 4. HesqnneilHOCTH U 0TOOP

JluckpeTHbIe 3aBUCHMBbIC TNepeMeHHble. JIMHelHas Mojenb BeposATHOCTH. [IpoOuT-mMomens.
Jloructuueckas monenb. OleHKka METOAOM MaKCUMAbHOTO MPaBIOMOA00MsS. DHIOTEHHOCTh B
OOBSACHSIONUX TEePEeMEHHbIX. MHOXKECTBEHHAs JIOTUCTHUYECKass MOJeNb. YTOPSAOYCHHbIE
JIOTUCTUYECKHE U TPOOUT-MOIEIH.

[len3ypupoBaHHbIE perpeccuu U HeclydaiiHble BBIOOpKH. ToOuT-monenu. ['eTeporeHHoCTh U
SHIOTEHHOCTh B TOOUT-Mojensx. CenekTuBHas BHIOOpKA. TECTUPOBAHUE U KOPPEKIUS

CMEILCHUS CEICKTUBHOM BBI60pKI/I



Onenka mporpaMMm M JKcnepuMeHTOB. IIpoOimema au3aiiHa SKCIEPUMEHTOB H CamMoOTOOD.
MerTopl OIICHKM C HCIIOJIb30BaHUEM Propensityscore. MeToapl OLEHKH C HCHOJIb30BAaHHEM

HHCTPYMCHTAJIbHBIX ICPCMCHHBIX.

Tema 5. AjanTuBHbIe MeTOAbI AaHAJIM3a BpeMeHHBbIX psaaoB. IIporHosupoBanue 1O
moaeiasaM ARMA, ARIMA

CrnaxuBanue BpeMeHHOro psiaa. [IporHosupoBaHue OyaylIMX 3HAYEHUH BPEMEHHOIO psija.
Cxkonp3simue  cpennue.  Dunbtp Xoapuka — [Ipeckorra. IlpocToe  3KCHOHEHIMAIBHOE
criiaxuBanve. JIBOMHOE SKCIMOHEHUHMAIbHOE CrilakuBaHue, meton bpayna. Meron XoJsbra.
Meron Xonpra — Bunrepca. ®@unbtp bakcrepa — Kunra. IIporHosmpoBanue mo Mopaensm

ARMA, ARIMA.

Tema 6. IIpyurHHOCTH U 0JI0YHASI IK30T€HHOCTD
[lonstuss npuunHHOCTH TO ['pelinmxepy M ONOYHONW DSK30T€HHOCTH OJHON T'PYMIIbI

IIEPEMEHHBIX OTHOCUTENBHO APYrOM IPYIIIbI NEPEMEHHBIX.

Tema 7. MeTtonosorusi BeKTopHbix aproperpeccuii (VAR)
Mertononorust VAR u ee uHcTpyMeHTapuil (GyHKIIMA UMITYJIbCHOTO OTKJIMKA M JICKOMIIO3HUITUN
mucnepcuii  ommOOK  MporHO30B). [lpuMepbl wucnosb3oBanus Metomosiorn VAR s

KOHKPCTHBIX CTATUCTHYCCKUX JAaHHBIX, BO3SHUKAIOIIHEC ITPHU 3TOM 3aTPYAHCHUS.

Tema 8. HesmmHeliHbIe MO/IeJIM BpEeMEHHBIX PSI0B

Mojen BpeMEHHBIX PSJIOB C YCIOBHOW TIeTEpOCKEAACTHUYHOCTHIO; MOTHBAIMS K HX
ucrnonbs3oBanuo. Moaenbs ARCH, ee Hemoctatku. TectupoBanue Ha ARCH-3¢dexr. Moaenu
AR/ARCH. CrangaptuzoBannsie octatkd. O6o6mennas ARCH wmogens (GARCH), ee
npeumyiiectBa U Hemoctatku. TectupoBanue Ha GARCH sddexr. Mogenn AR/GARCH.
Mogens IGARCH. Monenu ¢ adpdexrom peruara: EGARCH, TARCH.

KpuBas BimsiHus HoBOcTel. [IpoBepka runore3bl 00 OTCYTCTBUM aCUMMETPHUU BIIHMSHUS
wioxux W xopomux HoBocreil. Kommnonentnas GARCH. Mogens GARCH-in-Mean.

Muoromepusie moaenu GARCH.

Tema 9. IIpakTHyeckue BONPOCHI KOMHTEIPANMOHHOIO AHAJIM3a HECTAIMOHAPHBIX
BpPeMeHHBIX Psi/ioB. J{luHaMUYecKuii MeTOJ HAMMEeHbIINX KBA/IPATOB

MeTo1bl OLIEHMBAHUS JOJITOBPEMEHHOM CBSI3U MEX]ly HECTALMOHAPHBIMUA BPEMEHHBIMU
psagamu. OLiEHMBAaHHME B TPEYrosibHOM Mojenu. OneHUMBaHUE paHra KOMHTErpaluu METOA0M
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Noxancena. JlnHamMyu4yecKuid METOJ HAauMMEHbIIMX KBaJApaToB. JIuHamMuyeckuii MeToxq
HanMMEHBIITNX KBaJpaToB JUIS KOUHTETPUPOBAHHBIX pAIOB IIEPBOro MOpSAAKA
WHTETPUPOBAHHOCTH. [[MHaMUYeCKHI METOJ HAMMEHBIIUX KBAJpaTOB Uil  CHCTEMBI
KOMHTErPUPOBAHHBIX  PSAOB, COJAEpPKAIIEH  psabl MEPBOTO U BTOPOro  MOPSIKOB

UHTETPUPOBAHHOCTH.

4. MarepuaJjibl TeKyLIero KOHTpPOJIsi ycneBaeMocTH o0y4aromuxcs U oH/1 OLeHOYHBIX
CPEACTB MPOMEKYTOYHOM aTTECTALMH 10 TUCHUILINHE
4.1. Tekyuuii KOHTPOJIb YCIIEBA€MOCTH

4.1.1. ®opMbl TeKylIero KOHTPOJIS yCIeBaeMOCTH

Tema (paznen) MeToap! TEKYIIEro KOHTPOJIS
yCIIEBAEMOCTH
Tema 1. PerpeccoHHBIN aHAIU3 U YHJAOT€HHOCTh [Ipaktrueckue 3aganus. Jloxman.
OlLieHKa CUCTEM YpaBHEHHI [TpakTnueckue 3ananus. Jokia.
Tema 2.
Tewma 3. Moienn maHenbHBIX JTaHHBIX. [TpakTnueckue 3ananus. [Jokia.
Tema 4. Henunelinpie Mmoienu u oTo0p [TpakTnueckue 3ananus. [Jokia.
Tema 5. AIanITUBHBIE METOJbl aHaiu3a BpeMeHHbIX | [IpakTuueckue 3aganud. Jlokmnan.
panoB. IIporHosupoBanue 1O  MOJEISAM
ARMA, ARIMA.
Tema 6. [IprumHHOCTH M OJI0YHAS SK30TCHHOCTb. [IpakTnueckue 3ananus. Joknan.

Tema 7. |Metomosioruss  BEKTOpHBIX aBToperpeccuil | [Ipaktuueckue 3ananus. Jokia.
(VAR).

Tema 8. Henuneilitnple Mozenu BpeMeHHbIX psanoB. | [Ipaktuueckue 3aganud. Jlokmnan.
Mogenu BpPEMEHHBIX pSJIOB C  YCIOBHOM
reTEPOCKETACTUYHOCTHIO

Tema 9. [IpakTHyeckue BOMpPOCHl KOWMHTErparuoHHoro | Jlokmnam.
aHalli3a HECTAI[MOHAPHBIX BPEMEHHBIX PSIOB.
J[MHAMHYECKHM METOJI HauMEHBIINX
KBaJIpaTOB.

4.1.2. MaTtepuaJibl TeKylIero KOHTPOJISA YCIeBaeMOCTH

Tunosbie oneHoYHbIe MaTepHaabl IO TeMe 1. «PerpeccHOHHBIN aHAJIN3 M JHAOTCHHOCTb»
BapuaHT npakTHYecKOro 3ajaHus:

Hcnone3ys maker EViews, BBHINOJHUTE HEOOXOAUMYIO KOPPEKTHPOBKY MOJIENH, OLEHEHHOH I10
CTaTHCTUYECKHM JaHHBIM O KOJIMYECTBE COTPYAHUKOB Ha 27 mpennpustusx (I — Homep

NpeanpusTHs, X — YUCICHHOCTh MepcoHaa, Y — KOJIMYECTBO pyKoBoauTenei) [2]:
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i X Y [ X Y [ X Y

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

BBIMOTHUTE OIIEHMBAaHHWE MOJENN PETPECCUU Y ma KOHCTAaHTy M X, chopmupyiite psa

octaTkoB. OpUEHTUPYACH Ha rpadK 3aBUCUMOCTH OCTaTKOB OT X u Ipyrue rpauku, a TakKe

ucronb3yst kputepun bpoiima—Ilarana u ['nmeiizepa, momoOpaTe mnoaxomsmyr Gopmy

3aBUCHUMOCTHU JTUCIEPCHUU OLIUOOK OT X CpaBHHUTH Ka4eCTBO MOJENEW C OJMHAKOBOM JIEBOU
4acThlo, Wcnonb3ys kputepuid [lIBapma. 3amucate mpeoOpa3oBaHHOE ypaBHEHHE, B KOTOPOM
TreTEePOCKETACTUYHOCTh HE JIOJDKHA HaOMIoAaThCs BOBCE WM OBITh JOCTaTOYHO C€abo

BbIpaKeHHOU. OLEHUTH 3TO ypaBHEHHE. [[poTEeCTUPOBATH OLICHEHHYIO MOJIETb.

ONCHUTh MOJENb PErpeccHu Y Ha KOHCTaHTY H X, UCIIOJIB3Ysl BCTPOCHHYIO B EViews
MPOIIeAYPY B3BEIICHHOTO MeToja HauMmeHbIux kBagapatoB (WLS). B cooTBercTByrOmEeM OKHE
yKa3aTh BECOBYIO (YHKIHMIO (C KOTOpO# B3BEUIMBAIOTCS OTKJIOHEHHs). CpaBHHUTH OIICHKH
KOX(QHUIMEHTOB C OIEHKAMH, TOJYYEHHbIMH TIPU  HEMOCPEJACTBEHHOM OIICHUBAHHUH
peoOpa30BaHHOTO YPaBHECHUSI.

OOpatuTh BHUMaHHE Ha OCOOEHHOCTHM THpoTokoia oueHuBanuss WLS (B3BewieHHble U

HEB3BCIIICHHBIEC CTAaTUCTUKK). CpaBHUTH 3HAYCHHS R2 JUISL B3BEIICHHBIX M JIJISI HEB3BEIICHHBIX
CTaTUCTHUK U OMPEICTIUTh KaKoe U3 JIBYX 3HAUCHUN OOJIbIIIE.

PaccMoTpeTh BO3MOXKHOCTH HCHoJb30BaHust log-level momenu. OueHUTh Takyild MOJENb,
MPOBECTU AMATHOCTUKY OCTaTKOB. [Ipm HEOOXOIMMOCTH paclIupbTe CHEIU(PUKAIMIO MPaBOM
4acTU ypaBHEHHUA. YOeTUTHCS B ONPaBAAHHOCTH TAaKOTO PACHIUPEHUS.

TeMblI JOKJIAT0B:

1. Meroa HaMMEHBIINX KBAPaTOB.

2. MoaenrpoBaHue CTPYKTYPHOTO CIIBUTA.

3. O6001IeHHBII METO]] HAUMEHBIITNX KBaIPaTOB.
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4. locTynHblit 0000IIEHHBIN METOT HAUMEHBIITUX KBAPATOB.

5. B3BelICHHBII METOJ HAUMEHBIIINX KBAIPATOB

Tunosble oneHoOYHBbIe MaTepuaibl 10 TeMe 2. OueHKa cucTeM ypaBHeHHUi
BapuaHT npakTH4ecKkoro 3ajaHus:

Bapuanr 1. [Ipumenenue g10cTynmHoro 00001eHHOTO METOJa HAUMEHBIIINX KBaAPaTOB
CrenepupoBarhb JJaHHbIE, IOPOKJAEMbIE MOJIENbIO

DGP: vy;=12+3x; +2¢j, x=12*@rnd,

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

Hcnonp3ys creHepupoBaHHbIE TaHHBIE KaK CTATUCTUYECKHE JaHHbIe, poBecTH OLS

o Vi=a+ ﬂXi + &
OICHUBAHUEC CTATUCTHUYICCKOU MOACIIN

, BBITIOJITHUTb JUArHOCTUKY
o100paHHOM MOAETH.
[TpousBecTrt HEOOXOIUMYIO KOPPEKITHIO CTATUCTHYECKUX BHIBOJIOB OTHOCUTEIHLHO 3HAYCHU I

KOSCbeI/II_[I/IeHTOB. CpaBHI/ITL MOJIYYCHHBIC CTATUCTUYCCKUEC BBIBOABI B OTHOIICHU A

ko3 durmenta p nipu ucrosib3oBannu OLS onenku, oneHkn Heion — Becra, omeHkw,
nosygaemoit B Eviews ¢ AR(1) cocrasmsroneii, orienku [paiica-Yunctena u oreHkr Koxpeitna
- Opkarra.

4. CpaBHUTB (€CITH MOYKHO) COOTBETCTBYIOITHE OIICHEHHBIE MOJIEIIM MEXK Ty COO00#, HCTIONB3YS
nH(pOpMaLMOHHbIE KPUTEPHUH.

TeMBI JOKJIAI0B:

1. OuieHKa METO/I0M UHCTPYMEHTANIbHBIX [TE€PEMEHHBIX.

2. JIByXIIaroBblii METOJI HAMMEHBIIINX KBAJIPATOB.

3. Tecthl Ha cieUUKAITIIO MOJICIIH.

TunoBble oLleHOYHbIE MaTePUAJIbI 110 TeMe 3. Moe/ i NaHeJIbHbIX TaHHbIX.
BapuaHT npakTHYeCKOro 3aJaHus:
HpoaHaJ'II/ISI/IpOBaTB MOJACJIb:

P, =aS; +bX; +¢&n

St =CSt_1 +ér2

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

P
rac t. 00BeM IMPOU3BOJACTBA HCKOTOPOTO TOBApA,
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S
U - 06BEM IPOJAK ITOTO TOBAPA;

U - HekOTOpas IepeMEHHas1, BayKHAs JUIS IIPUHATHS PELIEHUH 06 00beMax IPOU3BO/ICTBA,
HK30TE€HHAs 110 OTHOIICHHUIO K PACCMAaTPUBAEMOM CUCTEME OTHOBPEMEHHBIX YPaBHEHHH.
OmnpenenuTth, Kak XapaKTEPU3yeTCs KAKI0€ U3 IBYX YpaBHEHUI: HEIOUICHTU (DU POBAHO,
TOYHO UACHTUPHUIHPYEMO, CBEPXUACHTUDUITUPYEMO.

o H 0 - b=0
OneHuTs K03()(HUIHEHTH CTPYKTYPHOH (OPMBI U TIPOBEPUTH TUIIOTE3Y .

OueHuTb, Kak BIMSET pellieHne, IPUHATOE Ha OCHOBAaHUM 3TOM MPOBEPKU Ha
UICHTUPUIMPYMOCTh MOJIENH U KaK XapaKTepU3yeTCs KaX/10€ U3 ABYX YpaBHEHUN HOBOM

CHUCTCMBEI.

X P S
IIpe/noNoKUTh, 4TO TIEPEMEHHAs ¢ CBA3aHA C MEPEMEHHBIME ' 1 ! TOXKIECTBOM

Xt =Xt1 =R =St 1ax uro TIEPEMEHHYI0 ~ ' | MOXXHO PaccMaTpHBATh KAK MHBEHTAPHBIC
b

3amachl TOBapa, a Xt = Xt-1 _ cax uamenenne 3amacos 1o CPaBHEHMIO C IPEIBLIYIIIM
TIEPUOIOM.

Kak Bnusietr 3Ta uHpOpMaIys Ha BEIBOJIbI OTHOCUTENIBHO UACHTU(DULIUPYEMOCTH MOJIETH U
MpOoLEypbl OLICHUBaHUS [2].

TeMBI JOKJIA0B:

1. TpexcryneH4aTblii METO] HAMMEHBIITNX KBAJPATOB.

2. HenuHeitHble CUCTEMbl YPABHEHUH.

3. CucteMbl ypaBHEHUH CIIPOCA: BBIPOKICHHBIE CUCTEMBI.

TunoBblie onleHOYHbIe MaTepHuaJbl 110 TeMe 4. HesiuHeliHbIe Moges I U 0TOOP
BapuaHT npakTH4ecKOro 3aJaHusA:

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

Spanish Dairy Farm Production cozxepskaTcst JaHHbIE O IPOU3BOACTBE MOJIOKA Ha 247 dhepmax
Hcnanuu 3a nepuo ¢ 1993 o 1998 r. [2].

IlepemenHsbIe:

FARM —unentudukarop pepmsr;

YEAR —rox 93,94, ...,98.

OObscHsOINE TTEpEMEHHBIE:

COWS — xonuvectBo kopoB, X1 — otknonenust IN(COWS) ot ero cpeanero mo BceM epmam;
LAND — 3emensHble yroaps, LABOR — 3arpats! Tpyna,

FEED — xopwm, X11, x22, X33, x44, x12, x13, x14, x23, x24, X34 — kBaagpaThl U MIPOU3BEICHUS
nepeMeHHbIxX X1, X2, X3, x4,

YEARO93,...,YEAR98 — nammu-nepeMeHHbIE.
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OOBscHsEMBIE TIEpEMEHHBIC:

MILK — 06weM nipon3BoAcTBa MOJIOKA Ha epMe;

YIT=In(MILK).

HCHOJ’II)?;Y?I 9T JaHHBIC, OICHUTDH PA3JIMYHBIC MOACTIN C LCJIbIO BBISICHCHHW A BIIMAHUA YKa3aHHBIX
(axTOpoB Ha 00BEM MPOU3BOJICTBA MOJIOKA Ha (hepme.

Tembl 10K12/10B:

1. 'eTepockenaCTUYHOCTH B MOJIENH CO CITydaitHBIMU 3 exTamu.

2. ABTOKOppCJ’IHHI/IH B MOJACIAX ITIaHCIIbHBIX JaHHBIX.

3. CocrosarenbHas 1 3Q(PEKTUBHAS OLIEHKA TMHAMHUYECKUX MO/IEIeH MaHEeIbHBIX TaHHbBIX.

TunoBble OLlEHOYHbIE MATEPHAJIBI 10 TeMe 5. AJanTHBHbIE METO/Ibl AHAJIN3a BPeMeHHbIX
psiaoB. Ilpornozuposanue no moaenssMm ARMA, ARIMA.

BapuaHT npakTHyeckoro 3ajaHus:

Hcnonb3ys naket EViewS creHeprpoBaTth TaHHBIC O CPETHEYIIEBOM MECSYHOM JI0XO0/I€ CEMbH
(X) u konmvecTBe aBTOMOOMIIEH (Y), MMEIOIIUXCS Y CeMbH [2].

[Tomo6paTh MOAXOASAIIYIO TOPSAIKOBYIO TPOOUT-MOJIEIb, 0OBSICHSIONTYIO KOJTUIECTBO
aBTOMOOWIIEH B CEMbE BEJIMYUHON CPEeTHEAYIIEBOTO MECIYHOTO JOX0/1a CEMBHU.
[Ipoananu3upoBaTh MPOTHO3HBIE KauecTBa Mo100panHON Moaenn. CpaBHUTh UX C KAYECTBOM
MIPOTHO30B 10 TPUBUATBHON MOJIENH, HE YUUTHIBAIOILIEH BIMSIHUE TOXOJ0B CEMbH.

Hcnons3oBaTh IMpoHeCC NOPOKACHUA TaHHBIX!

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

X150y X o
rac 171000 - HE3aBUCHUMBIC, OJUHAKOBO PACIIPEACIICHHBIC CTYyYauHbIC BCJINYNHBI,

(100;2100). &;

HMCIOIIHUEC paBHOMCPHOC pacClpCaACIICHUC B MHTCPBAJIC - HC3aBHUCHUMBIC B

Xj .
COBOKYITHOCTH (I/I HE3aBUCUMBIE OT | ) CJIY4auHBIC BCIIMYHUHBI, UMCIOIINEC O INHAKOBOC

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

HOPMAJIbHOC pacClpcaciIiCHNC

K=3 7 =1100, y, =1850

Equation

B o0bekTe B Ka4C€CTBC MCTOJa OICHHBAHUA BBI6paTB

ORDERED - Ordered Choice

, B KauecTBe pacnpexenenus ommbox NOrmal

PaccmoTpets TabnuIty, MOIyd4aeMyro Kak View — Prediction Evaluatlon.

TeMbl 10KJI210B:

1. Mogenu co ciaydaitHIMU dPdeKTamu.
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2. Mopenu ¢ pukcupoBaHHBIMH 3 dexTamu.
3. lunamMuuecKue MoAeiIu OMHAPHOTO BHIOODA.
4. IlonynapameTrpuyeckas MOJEIb.

5. JIBymepHbie poOUT-MOIEIH.

TunoBble oLeHOYHBIE MaTepHaJbI 10 TeMe 6. [IpUYHHHOCTD U 0J10YHASI IK30T€HHOCTh.
BapuaHT npakTHyecKoro 3agaHus:
[TpoBectu uccnenoBanue as psaa sHauenuit nagaexca MMBB (psn IND). lanasie st 3Toro

nmpuMepa cojiepxkarcs Ha caite hitp://www.micex.ru/marketdata/indices/data/archive [2].

JI71st MOCTPOCHMUS TPEXIIEPUOTHOTO CKOJIB3AIIECTO CPEHEro B nmakere Eviews MoxHO
UCIIoJB30BaTh Henouky Objects = New object = Model = sma_3=(ind(-1) +ind +ind (+1))/3
WM BOCIIOJIB30BaThCsl BCTPOCHHOM PyHKIMEH

@movav: Genr — sma_3 =@ movav(ind (1),3) . 3uauenwue (ind(1),3) ykaspiBaeT Ha TO

YTO YCPEIHSIOTCS TEKyIIee U 2 MpeapLAynx 3Hadenus psaa ind(1), To ecTh TeKyiee u 1o

OJTHOMY COCEIHEMY (JI0 ¥ TI0CJIe) 3HAUYEHUIO CaMOro psijia ind |

J1J1st IOCTPOCHUS TISTHIIEPHOIHOTO CKOJIB3SIIIETO CPETHETO MOYKHO MCIOJIB30BATh IETIOUKY
Objects = New object = Model = sma_5=(ind(-2)+ind(-1)+ind+ind(+1)+ind(+2))/5 umn
BOCIIOJIH30BaThCS BCTPOCHHOM (hyHKITHEH

@movav: Genr — sma_5=@ movav(ind(2),5)
3unauenue (ind(2),5) ykas3pIBaeT Ha TO YTO YCPEIHSIOTCS TEKYIEE U 4 MPEIbIIYIINX 3HAUCHHS

paga ind(2), To ecTh TeKyIlee U 10 JABa COCEAHEMY (10 U MMOCIIEC) 3HAYEHUIO CaMOr0 psijia ind
TeMBI JOKJIAI0B:

1. ®unbTp Xoapuka-IIpeckorra.
2. Meton bpayna.

3. Meton XonbTa.

4. Meton XonbTa-Bunrepca.

5. ®uibTp bakcrepa-Kunra.

TunoBble OLlEHOYHBIE MAaTEPHAIBLI 10 TeMe 7. MeTo10/10rMs BeKTOPHBIX aBTOperpeccuii
(VAR).
BapuaHT npakTH4ecKoro 3ajaHus:

PaccmoTtpets crnienyromryro monens VAR(1) ans Tpex psaos [2]:


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

Yt = 0,6Yt_1 + 0752t—1 + &1t
Xt = O,6Yt_1 + 0’252t—1 + &2,
Zt = 0’25Xt—1 + O,6Zt_1 +&3t-

BEISICHUTE: BBITIOJIHEHO JTH JUIA 31O MOZICIIN YCIIOBUC CTa6I/IJII)HOCTI/I; SABJIACTCA JIM ICPEMCHHAA

X G-nipuuuHO# u1st IepeMeHHOH Y.

Yy =X;=2;=0

ITocTpouTs peanuzanuio ykazaHHON MOJEIH, IoJiaras U TEHEpUPYsI

E14,E92,E o
12t 3t gak nesaBucumble MEXTy COOOM MPOIIECChI TayCCOBCKOTO O€I0T0 IIyma ¢

Dley )= .. = Dleg ) =1 '
. JJns1 xaxkno mapel NepeMEHHBIX IPOBEPUTH THIIOTE3Y O TOM, YTO
OJTHA M3 MEPEMEHHBIX He sBIsieTcst G-TIPUYHHOM [T BTOPO IEpEMEHHOM.

Marpuunsriii nomHoM A(L) MeeT 311ech BUL:

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

uMeeT KOpHU

MOJIENb CTaOWJIbHA.

Zi_1=0,25X{_2 +0,6Z;_o +
W3 TpeTbero ypaBHEHUs t-1 = 025X +0,6Z¢ 7 €3t-1

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

, TaK 4TO

B pamMkax mocieaHero ypaBHeHUs POIUIbIE 3HAYCHUS TIEPEMEHHOM U nomoraror B
Y G
t X—Y

IpCaACKa3aHNH 3HAYCHUA , TaK 4TO

[TocTpouB peann3aluio yKa3aHHON MOJICIH ¢ TIoMOIIbio o0bekta Model, 06pa3zoBars 00BEKT

Group, conepskamuii Tpu CMOJETUPOBAHHBIX Psilia Yo Xt 2y . B MeHr0 3T0T0 00BEKTA BHIOPATH:
View — Granger Causality = Lags to Include=1.

HpOI/IHTepHpeTI/IpOBaTB PE3YJIbTAaThI, IPEACTABIICHHBIC B HOJ'Iy‘ICHHOfI Ta6J'II/II_[e. HOHCHI/ITB,
IMOYCeMYy IruroTesa 0 TOM, 4YTO IEpEMCHHAA X He sSBIsIeTCA G'HpI/I‘H/IHOI\/’I I Y, MOET OBITh
OTBEPTHYTOM.

W3menuTs riyOuny 3ana3aeiBanuii, nonaras Lags to Include=2. BeisicHuTh, n3MeHusIcCs Jin

x—2 5y

PE3YIbTAT MPOBCPKU THIIOTE3LL " 1IOUYCMY.
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[TpoBepuTh Ty K€ TUNIOTE3Y, HE Mprberas K BCTPOCHHON MPOBEPKE, a OIICHUBAS

HCTMIOCPCACTBCHHO YPABHCHUC

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

U IIPOBEPSIA TUIIOTE3Y . CpaBHUTB: COBNAJIO JIU 3HAUEHUE NOJy4eHHOU F —
CTaTHCTUKH CO 3HAYCHUEM, IIPUBEJICHHBIM B TAaOJIUIIE, IOTYIeHHOH B paMkax oObekTa Group.
OObsICHUTH IPUYHHBI [2].

Tembl 10K1210B:

1. IIpoBepka Ham4uus TPUUUHHOCTY 1O [ peitHmKepy.

2. Metononorust VAR, BO3HHMKAIOIIKME ITPU 3TOM 3aTpyTHEHHUSI.

TunoBsbie oieHOYHBbIE MaTepuaibl Mo Teme 8. HesimHeiiHbIe MOeIM BPEMEHHBIX PSIIOB.
Mopesin BpeMeHHBIX PSJA0B € YCJIOBHOM reTepoCKeIaCTHYHOCThIO
BapuaHT npakTH4YeCcKOro 3aIaHus:

PaccmoTpets cBs3b peiHKa rocynapctBeHHbIX obnuranuii (I'KO) u peiHKa KOprnopaTUBHBIX

reHHbIX Oymar (Poccuiickas Toprosas cuctema, PTC) (Peresetsky, Ivanter, 2000)(). blcpy u

gko

— eXEeIHEBHBIE 3HAYCHUS MHCKCOB «TOMyOBIX (huiiek» (HanboJiee TUKBUIHBIX aKIUN) U

roCYIapCTBEHHBIX 0Omuramii. OGO3HAYNTB Yepe3 | PasHOCTb OHOAHEBHBIX IOXOIHOCTEH
JIBYX PBIHKOB [5]:

blepy - gkoy
blepig gkogg

t=In

PaCCMOTpeTB MOJCJIb BbIpABHUBAHUA I[OXO,Z[HOCTeﬁ JABYX PBIHKOB:

AXt =const + uXi_q + &

Axt - Xt B Xt_l. ITapameTp H

3nech UMEET CMBICII CKOPOCTH BBIPABHUBAHUS JI0OXOTHOCTEH
Y MOKa3bIBacT cTeneHb nHTerpanuu peiHkoB. Onerants GARCH (1,1) Moiens Ha uHTEpBaje
10.01.96 — 10.10.97 (ucmonp30Bath mporpammy Eviews).

TeMblI JOKJIAT0B:

1. Moznenu ¢ a¢dextom peruara: EGARCH, TGARCH.

2. Moaens GARCH-in-Mean.

3. Muoromepusie Mogenu GARCH.
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TunoBbie OIIEHOYHbIE MaTepHuaJbl IO TEME Q. HpaKTn'{ecmle BOIIPOCHI
KOUHTETPANHOHHOI'0 aHAJTHU3a HECTANHOHAPHBIX BPEMEHHBIX PSA/10B. I[I/IHaMI/I‘leCKI/Iﬁ
METOd HAMMECHBIINX KBa/IpaToB.

TeMbl 10KJI210B:

1. IIpoBepka runoTe3bl €IMHUYHOIO KOPHSI U HEJIMHEHHbIE TPeo0pa30BaHus BpEMEHHBIX PSAIOB.

2. OueHuBaHuE paHra KouHTerpauuu metogoM MoxanceHa.

3. JIluHaMHUueCKHil METOI HAUMEHBIIINX KBaIPATOB.
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4.2. [IpoMe:xxyTOUYHAS aTTeCTALNS

4.2.1. IlepeyeHb KOMIETEHIUI C YKa3aHHEM 3TaloB UX (pOPMUPOBAHUS B NpoLecce

OCBOCHUSHA OﬁpaSOBaTeJILHOﬁ nmporpaMmmal. Iloka3zaTenu u KPUTECPUHU ONCHUBAHUSA

KOMIIeTEeHILIU ¢ Y4€TOM 3TaIa ux (l)OpM]/IPOBaHI/Iﬂ

Kon Haumenosanne Kon HaumenoBanue 3ramna
KOMITCTEHITUN | KOMIICTCHITUN JTara OCBOCHHUS OCBOCHUS KOMITCTCHITHH
KOMITCTCHITHH

OIIK OC-3 Cnoco6en npumensite | OITK OC-3.1. CriocobeH  HpUMEHSTh |
[IPOJBUHYTBIC 000CHOBHIBATh METO/IbI
MHCTPYMCHTAJIEHBIC IPOrHO3MPOBAHHMS u
METO/IbI HKOHOMHUYECKOTO aHaJm3a
SKOHOMUYECKOTO
AHAJTH3 TIPH PeIICHHH IIPH PEIICHUN TPAKTHISCKUX
NPAKTHYECKHX 1 (MJIH) U (WIN) HCCIEeN0BaTENbCKUX
HCCIIEI0BATENIbCKUX 3ajad.
3azad.

OIIK OC-5 Crniocoben OIIK OC-5.1 . Cnoco0eH ucnoap30BaTh
WCIIOJIb30BAaTh COBPEMECHHBIC
COBPEMCHHBIC WH(OPMAITMOHHBIE
nH()OPMAIHOHHBIC TEXHOJIOTUH H ITPOTrPAMMHEIE
TEXHOJIOTUH H CPEIICTBA TIPU PEIICHUN
MpOrpaMMHBIE MPAKTUYECKUX 33a4 0
CPEICTBA MPU PELICHUN HSKOHOMETPHUKE U METOAaM
MPAKTUYECKUX U (WITH) MIPOTHO3UPOBAHUS.
HCCIIEIOBATENIbCKUX
3a/1ad.

Jdran ocBoeHMs Ioka3zareanb Kpurepuii oueHuBanust

KOMIEeTeHIUH OlLleHUBAHUS

OIIK OC-3.1. CrocoOeH UCoJIb30BaTh Hcnonb3yeT 3KOHOMETPUUECKHE

Criocoben SKOHOMETPUYECKHE METO/bI U | METOJbI M TEOPUU TIPU

IIPUMCHATDL U

00OCHOBBIBATH METOIbI npoecCHOHAIBHON
[POTHO3MPOBAHHMS ,E[:e}ITeHgHOCTI/I.
SKOHOMHUYECKOTO TIOCOLCH MPUMCHATD
COBPEMEHHBIIM
aHaJIM3a IPU PELICHUH .
MaTeMaTHYECKHUI

MPaKTUYECKHUX U (WK
HCCIIEeIOBATENIbCKUX
3a/ad.

TCOpPHUH IIPHU OCYLICCTBIICHUN

MHCTPYMEHTAPH JUIsl peLIeHus
COJZIepKaTeNbHbIX 3a/1a4
MOJETUPOBAHUS U

IPOTHO3UPOBAHHUS
9KOHOMHUYECKHX SIBJICHUH.
Cnoco0OeH UCI0Ib30BaTh
COBPEMEHHOE MTPOTPAMMHOE
oOecrieyeHue A perieHus
9KOHOMHMKO-CTATUCTUYECKUX U
SKOHOMETPUYECKUX 33]1au.
CriocobeH 000CHOBBIBATH BUJL

OCYIIIECTBIICHUU MPO(HECCHOHATBEHON
JeSATEIbHOCTH.

[TpuMmensieT cOBpeMEHHBIN
MaTeMaTUYECKUIl THCTPYMEHTapHUil
JUISL pELLIEHUSI COAEPIKATENbHBIX
3a/1a4 MOJEJIMPOBaHUS U
MIPOTHO3UPOBAHUS SKOHOMUYECKUX
SIBJICHUM.

Hcnonbs3yeT coBpeMeHHOE
MPOrpaMMHOE OOecTieueHUe JIs
pelIeHus: 5KOHOMHUKO-
CTaTUCTUYECKUX U
HKOHOMETPUYECKHUX 3a]au.
OO0OCHOBBIBAET BUJ
HKOHOMETPUYECKON MOJIENH,
OCYUIECTBJISIET OLIEHUBAHUE
napamMeTpoB U MPOBEPKY
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JTamn 0CBOeHUs! Iokazarennb Kpurepuii ouennBanus
KOMIIeTeHIIUH OLIcHUBAHMS
SKOHOMETPUYECKON MOJIENH, aJIeKBaTHOCTH OLICHEHHOM MOJIEIIN.
OCYILIECTBJISITh OLIEHUBAHUE WuTepnpeTupyer pe3yabTaThl
apaMeTpoB U IIPOBEPKY MOJIeUPOBaHMsl, (HOPMYIHUPYyET
a/IEKBaTHOCTHU OLICHEHHOMU coJiepKaTeIbHbIE BBIBOJIBI U
MOJIEJIN. pEKOMEHALNH.

Crniocoben nHTEpripeTrpoBaTh | [IprMeHseT SKOHOMETpUIECKHe
pe3yibTaThl MOACIUPOBAHUSA, | METObI JJISl aHAJIN3a, OLICHKH
dhopmynupoBaTh pe3yiapTaToB MpodeccHoHaTbHON
coJiepKaTebHbIE BBIBOJIBI U JESITENIbHOCTH.
pPEKOMEHAIINH.

Crioco0OeH npuMeHsTh
SKOHOMETPUYECKHE METOIbI
JUI aHaJIM3a, OLEHKU
pe3yNbTaToB
npohecCuoOHATBHOU
JeSITENIbHOCTH.

OIIK OC-5.1 . Crioco0eH npu MOMOITH [Tpu nomoty MHGPOPMAITMOHHBIX
Crniocoben MH(OPMALIMOHHBIX TEXHOJIOTUH | TEXHOJIOTUI CTPOUT
HCI0JIb30BATh MOCTPOUTH SKOHOMETPUUECKHE | SKOHOMETPUUECKHE MOJIEIH,
COBPEMEHHBIE MOJIEIHU, BIOMPATh METO b BBIOMPAET METO/bI OLIEHKH
MH(pOpPMAaLMOHHbIE OLIEHKU IIapaMeTPOB MOJIENIM, | TapaMeTPOB MOJEIH,

TEXHOJIOTUH U
MPOTpaMMHEIE CPENICTBA
MIPH PEIICHUH
MPAKTUYECKHUX 3214 110
ASKOHOMETPUKE U
MeETOJIaM
MIPOTHO3UPOBAHHSL.

HMHTEpIIPETALUU PE3YIbTATOB,
MOJTYy4YEHUS] TPOTHO3HBIX
OLICHOK IIPUHATHUSA
3¢hhexTUBHBIX
YIPaBICHYECKUX PEIICHUN.
Crioco0eH Ha OCHOBE
CTaHIAPTHBIX METOJIUK
BBITIOJHATH U 000CHOBBIBATH
IIPOTHO3HBIE U TUIAHOBBIE
MIOKa3aTeNH, KOPPEKTUPOBATh
METOJUKY IJIAHUPOBAHUS B
COOTBETCTBUU C AUHAMUKOU
pa3BUTHS OPraHU3ALNU U
BHEIIIHEN CPEJIbI.

UHTEPIPETHPYET PE3yIbTaTHI,
MIOJTyYEHUST IPOTHO3HBIX OIICHOK
npuHATHS ) HEKTUBHBIX
YIPaBJICHUYECKUX PEIICHUMN.

Ha ocHOBe CTaHIapTHBIX METOIAMK
BBITOJIHSET 1 000CHOBBIBAET
NPOTHO3HBIE M TUTAHOBBIE
MOKa3aTeIN, KOPPEKTHPYET
METOJIMKY TUITAHUPOBAHUS B
COOTBETCTBUU C JMHAMUKOM
Pa3BUTHSI OpPTaHU3AIIUU U BHEIITHEH
Cpepl.

4.2.2. ®opma u cpeacrsa (MeTO/Abl) NPOBeICHUS MIPOMEKYTOYHOM aTTeCTallul

OK3aMeH MpOBOAUTCH C IPUMECHCHUCM CIICAYIOINX METOJ0B (CpC,[[CTB)I YCTHOT'O OIIpoCa U

MPAKTUYICCKOT'O 3aJaHU.

4.2.3 TunoBbie OLICHOYHBbIE CPEACTBA

Chucox BOIIPOCOB IJ1d MOATOTOBKHU K IK3aMEHY

IIpuMepHbIe BApHAHTHI IK3aMEeHALMOHHBIX OHJIETOB:

1. Oramsl SMIIUPUYCCKOTO aHAJIN3a S9DKOHOMHWYCCKUX 3a/1a4.

2. Knaccuueckast TuHeitHast MOJIENb PETPECCHH.
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. OLleHKa MeTOJIOM HaUMEHBIINX KBaIPaToB.

. Merox MOMEHTOB.

. MHK-oueHku juist MHOKECTBEHHOU PETPECCUMN.

. Teopema I'aycca — Mapkosa.

. [locTpoenue nOBEpUTEIBHBIX MHOKECTB U MIPOBEPKA TUIIOTES.
. Acumnrornueckue csovictea MHK-oneHok.

. Beibop ¢ynkimonansaoit popmel. OmmoOKH crienupuKany.
10.
11.
12.
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.
23.
24.
25.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.
36.
37.

[TpobGnema MyITbTUKOJUTMHEAPHOCTH.

[Tpobnema reTepocke1acTUYHOCTH.

TecTupoBaHue TUMOTE3 MPU HATTMYUH T€TEPOCKETACTUIHOCTH.
TecTtupoBaHue Ha MPUCYTCTBUE TETEPOCKETACTUYHOCTH.

O6006mennsit MHK.

Hoctynuasiii OMHK.

DHAOT€HHOCTh. MICTOUHMKH HIOT€HHOCTH.

Cwmemenne B MHK-onieHkax m3-3a SHIOT€HHOCTH.

WNucTpymeHTanbHble iepeMeHHbIe. TpeOoBaHus K HHCTPYMEHTAIBHBIM IIEPEMEHHBIM.
2-crynenvarsii MHK.

[Tpo6nemer 2-ctynenuaroro MHK.

Cnabble MHCTpYMEHTHI. TeCThI Ha SHIOTEHHOCTD.

TecT ycrnoBuii cBepXuIeHTU(DUKAITHH.

MHK ny1s1 cuctem ypaBHEHUIA.

DK30reHHOCTh OOBACHSIONINX NepeMeHHbIX. CTporasi 3K30r€HHOCTb.
[IpumepsicucteM: BHENIHE He cBsizaHHbIe ypaBHeHUs (SUR), manenbHbIe JaHHBIE.
Bun maTpuiisl KoBapuaiuu ommuooxK.

Onenka 00beaquaenasiM MHK.

Ouenka OMHK u noctynaeim OMHK.

OreHka BHEIIHE HE CBSI3aHHBIX YPaBHEHHH ¢ OTpaHUYEHHUSMHU Ha MapaMeTphl.
OrneHka cuCTeM ypaBHEHUH C MOMOIIBIO HHCTPYMEHTAJIbHBIX MIEPEMEHHBIX.
2-ctynenyarsiiit MHK nis cuctem ypaBHEHHI.

3-ctynenyatsiiit MHK.

O0600111eHHBII METOJI MOMEHTOB.

Matpuisl BecoB. OnTrmanbHasi MaTpHIla BECOB.

Br16op MeToza onieHku cucteM. TecTupoBaHUe THIIOTES.

Cucrembl 0OTHOBPEMEHHBIX YPABHEHUH.

Y C10BUS UCKIIOYCHUS. COKpaH_[CHHaSI (I)opMa. JInHeliHbie OTpaHUYCHHUA 061].161"0 BHA.
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38

. YcnoBust uACHTUDHUKAIMH, OTCYTCTBHUS WACHTU(DUKAIINH, TOYHON UISHTH(DUKALINY 1

CBEPXUICHTU(UKAIIH.

39.
40.
41.
42.
43.
44.
45.

D¢ dexTBHAS OI[EHKA TapaMETPOB COKPALICHHOH (HOPMBIL.

Wnentudukanms Ha OCHOBE MPOU3BOJIBHBIX OTPAaHUYCHUH MEXTy YPAaBHEHUSIMHU.
Wnentudukanys Ha OCHOBE OTPaHUYCHUH HA MAaTPUILy KOBapHAIUH.
HenuuelHoCTh 110 9HIOT€HHBIM IIEPEMEHHBIM.

[Tpobnema mpomyIeHHbIX TePEMEHHBIX

®ukcupoBanHble 3P DeKThI, cirydaiiHble 3 (EKTHI.

[Ipeanonosxxenust 00 ommOKax: CTporas SK30T€HHOCTh OOBICHSIONIUX MIEPEMEHHBIX,

nmonepruoaHasa 5K30rcHHOCTb.

46
47
48
49
50

51.
52.
53.
54.
55.
56.
57.
58.
59.
60.
61.
62.
63.
64.
65.
66.
67.
68.
69.

70

. OLleHKH ypaBHEHUS B Pa3HOCTSX.

. OueHku naneneu co caydaitHsIMu 3¢ dexramu.

. Ouenku nanenew ¢ pukcupoBanHbiME 3pdexkramu. Tect XaycMmaHa.
.Knacrepuzarus HaOroaeHHIA.

. lucKpeTHbIe 3aBUCUMbIE TIEPEMEHHBIE.

JIuHeitHas MoIeTb BEPOSITHOCTH.

[Tpobut-momensb.

Jloructrueckast MOJEINb.

O1eHKka METO0M MaKCUMaJIbHOTO MPaBAOTOA00MS.

OHAOT€HHOCTh B OOBSACHSIOIINX [1€PEMEHHBIX.

MHOKeCcTBEHHas JIOTUCTUYECKAst MOJEIIb.

VYropsiioueHHbIE JIOTUCTUYECKUE U TPOOUT-MOJIEIH.
Ilen3ypupoBaHHbIE PErPECCUH U HECTy4aliHble BEIOOPKHU.
Tobur-Moaenu.

I'eTeporeHHOCTh U SHIOTEHHOCTh B TOOUT-MOJIEISIX.

CenekTuBHas BBIOOPKA. TECTUPOBAHUE U KOPPEKLIUS CMELEHUS CEIEKTUBHON BBIOOPKHU.
Onenka nporpaMm M dKCIIEPUMEHTOB.

[Ipobnema nu3aiiHa S5KCIEPUMEHTOB U CaMOOTOOD.

MeTo/1bI OLICHKH C HCIOJIb30BaHHEM Propensityscore.

MeTo bl OLIEHKH C UCII0JIb30BAHNEM MHCTPYMEHTAJIbHBIX IEPEMEHHBIX.
CrinaxuBaHue BpEMEHHOTO psija.

[TporHo3upoBaHue OyIylIIMX 3HaUEHUH BPEMEHHOTO psija.
Ckonp3sume cpennue. unptp Xoapuka — IIpeckorra.

IIpocToe sKCIIOHEHIMAIBHOE CIIaKUBAHUE.

. I[BOﬁHOC OKCIIOHCHIMAJIBHOC CTJIa’)KMBAHUEC, MCTO I EpayHa.
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71. Meroa Xonbra. Meron Xonbra — Buntepca.

72. ®unptp bakcrepa — Kunra.

73. IIporno3upoBanue no mojensiMm ARMA.

74. IIporno3upoBanue 1o MoeaiMARIMA.

75. llouarus npuuuHHOCTU 10 ['pelinmpkepy u 6J104HOM 3K30T€HHOCTH OJIHOM TPYIIIbI
MEPEMEHHBIX OTHOCHUTENBHO JPYTO# IPyIIIBI IEPEMEHHBIX.

76. Metononorus VAR u ee nacTpymMeHTapuii (pyHKIIMH UMITYJIIBCHOTO OTKJIMKA U
JIEKOMITO3UIMU AUCTIEPCUI OIMOOK IPOTHO30B).

77. Monienu BpeMEHHBIX PSIJIOB C YCIOBHOM IreTePOCKETaCTHYHOCTHIO; MOTHBALIUS K X
WCTIOJI30BAHUIO.

78. Mozens ARCH, ee negocrartku.

79. TectupoBanue Ha ARCH-3¢ddexkr.

80. Monenu AR/ARCH.

81. CranmapTHU30BaHHBIC OCTATKH.

82. O6o6mennass ARCHmoznens (GARCH), ee npenmyiiecTBa 1 HEAOCTATKH.

83. TectupoBanue Ha GARCH >¢dexkr.

84. Monenn AR/GARCH.

85. Mognens IGARCH.

86. Moaenu ¢ addexrom peraara: EGARCH, TARCH.

87. KpuBas BIUSHUS HOBOCTEH.

88. IIpoBepka rumnoTe3sl 00 OTCYTCTBUHM ACHMMETPHUH BIIMSHUS TUIOXUX U XOPOIIUX HOBOCTEH.

89. KomnonentHasGARCH.

90. MonensGARCH-in-Mean.

91. Muoromepusie mogenn GARCH.

92. Bb160p MeXTy TPOBEPKON HATMUUS CIMHHYHOTO KOPHS B YPOBHSIX U POBEPKOW HATUYHUS
€IMHUYHOTO KOPHS B JIOTapr(Max YPOBHEH.

93. HpOBepKa THUIIOTE3 O HAJIMYWH Y BPDEMCHHOTO psiJia CE30HHBIX CAUHUYHBIX KOpHGfI.

3K3AMEHAIIMOHHBIN BUJIET Ne 1
10 JMCHUILIMHE «DKOHOMETPHKA (IPOABHHYTHII YPOBEHb)»
1. DK30reHHOCTh OOBACHAIONIMX MepeMeHHbIX. CTporast 3K30r€HHOCTb.
2. TectupoBanue Ha ARCH-3ddexr.
3. Jl1g Ka)KI0ro U3 TPEX ypaBHEHUH BBISICHUTD, BBIIOIHSIOTCS JIM IOPSAKOBBIE U PAHTOBBIE

yCI0BUS UACHTUDUIMPYEMOCTH [5]:
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P + BroWy +711Q¢ +713Pr1 = &y
B P + Wi + Bog Ny +y20St + yoaWig =&t
B3oWi + Ny +y32St + y33Prg + yaaWig = &3 ,

Pr, Wi, Ny

rjae - UHJIEKC 1I€H, 3apIuiaTa, Ipo()CO03HbII B3HOC COOTBETCTBEHHO (IH/IOT€HHBIE

S
IIEpEMEHHBIE), a Qt 1 ~! - IpOU3BOAUTENBHOCTD TPY/IA H KOJUYECTBO 3a6aCTOBOK (3K30I€HHbIE

IIEPEMEHHBIE).

IToBTOPUTE NPOBEPKY MPH TOMOJIHUTEIBHBIX OTPAHUYEHHUSAX: 732 =0 ;732 :1; Y32 =733

3K3AMEHAIIMOHHBIN BUJIET Ne 2
10 JMCHHUILIMHE «JKOHOMETPHKA (IPOJABUHYTHI YPOBEHb)»
1. UHcTpyMeHTanbHbIe TepeMeHHble. TpeboBaHNs K HHCTPYMEHTAIBHBIM ME€PEMEHHBIM.

2. Muoromepubie mogenmu GARCH.
P(yy =1)=F(a + pdy)

nepemeHHas (mpuHuMatomas 3uadenust 0 u 1). Pesynpratel 100 HabmoaeHuit npeacTaBieHb! B

3. PaccmoTpeTs Moienb OuHapHOTO BRIOOpA , T1e d. (buKTUBHAS

BHUC TaomwmI [5]:

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

Ouenuts mapamerpsr &’ B , ucnoie3ys:  logit-monens; probit-mozmens. B aByx ciyuasx

HO:IBZO

IIPOBEPUTH TUIIOTE3Y H CPAaBHUTDb BBIBO/BI.

I xaJja oneHUBaHUA

Ouenka 5 (0TJIMYHO) AHanu3upyer MOJEIU U METOJbl SKOHOMETPHYECKOTO aHalu3a,
OCHOBBI SKOHOMETPHUYECKUX METOJIOB, HEOOXOJIUMBIX UIsI PelIeHUs
TEOPETUYECKUX M IPAKTUYECKUX 3aJad MCCIENOBAHUS MAacCOBBIX
0OI1eCTBEHHBIX SBJICHUN U MTPOLIECCOB.

Pemaer 3a1aun Ha onpefesieHne AeTEPMUHALIMY U 3HAYMMOCTH.
[Ipumensier MaremaTWdyeckuid amnmapar mpud  0o0paboTke H
UHTEpIpEeTalui CTATUCTUYECKUX JTAaHHBIX.

[IpoBomuT  uccienoBaHME — NEATENBHOCTHM  KOpHopauuu, €€
COOTBETCTBME LENSIM M 337adaM XO3SIIICTBEHHOTO pa3BUTHS,
IPOTHO3UPYET BO3MOXKHOE Pa3BUTHE B OYIYILIEM.

Omnpenenser BAMSHUE COBPEMEHHBIX 3KOHOMUYECKUX TEHICHIIMN Ha
pa3BUTHE SKOHOMUYECKON aKTUBHOCTH KOMIIAHHH.

[IpyHMMaeT ynpaBi€HUECKUE PEUICHHs Ha OCHOBE MOJAEIMPOBAHUS
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KOHKPETHOW Y)KOHOMUYECKON CUTYaLlUH.

Pa3pabaTpiBaeT BO B3aUMOJCHCTBUU C APYTMMHU WICHaMU OOIIECTBa
BapHUaHTHI YIIPABICHUYECKUX PEIIEHUI 1 000CHOBBIBAET UX BBHIOOD HA
OCHOBE KpPUTEPHUEB COIHMATLHO-?KOHOMUYECKON 3(p(peKTHBHOCTH.
HaxomuT BO B3aMMOJAEHCTBMM C JAPYTMMH WIE€HaMH OOIECTBa
OpraHU3alMOHHO-YIPABJICHYECKHE PEIICHMUS.

Hcnonb3yeT KOMMYHUKAaTUBHbBIE CLIOCOOHOCTH, MO3BOJIAIOIINE

(G PEKTUBHO B3aUMOJCHCTBOBATh C KOJUIETAMH MPH TOJTYYECHUH
po(eCCHOHATBLHBIX YMEHUI 1 HAaBBIKOB.

Onenka 5(OTAMYHO) CTABUTCS B TOM Cllydae, KOrja OOydarouiuics
UCYEPIBIBAIOIIE 3HAET BECh IPOrPAMMHBIN Marepuall, OTIHUYHO
NOHMMAET U IPOYHO YCBOMII €TO.

Ha Bompocel (B mpepenax mporpaMMbl) JaeT IpPaBHIIbHBIE,
CO3HATEJIbHbIE U YBEPEHHBIE OTBETHI.

B ycTHBIX OTBeTax MoJIb3yeTcs JINTEPATYPHO MPABUIBHBIM SI3BIKOM
U HE JIOTYCKaeT OIINOO0K.

B xoxae Tekyiien arrectaluyd y4acTBOBAJ B JIUCKYCCHSIX, 3alMIIAI
acce u pedeparsl.

B xome mpomMexyTodHOW aTTeCTalluu JEMOHCTPUPYET CIIOCOOHOCTh
MPOBE/ICHUS] aHallu3a COCTOSIHMSI U OLIEHKHM IEPCIIEKTUB Pa3BUTHUS
9KOHOMMUYECKUX U COLMAJIbHBIX CHCTEM B YCIIOBHUSX B3aUMOCBS3EH
MEXAYy UX BHYTPEHHUMHU U BHEIIHUMHU (paKTOpamu, caMOCTOSATEIbHO
M3y4aTh HAY4YHYIO JIUTEPATypy MO 3KOHOMETPUYECKHMM METo/aM
UCCIICJOBAHMSL.

Ouenka 4 (xopo1o)

OrneHka 4 (XOpoIIIo)CTaBUTCS B TOM CiTydae, KOoT1a 00yJaroniuiics
3HaeT Bech TpedyeMble MPorpaMMoi MaTepua, XOpoILIo MOHUMAET U
pOYHO ycBowmI ero. Ha Bompockl B mpeenax nporpaMmbl OTBEYaeT
0e3 3aTpynHeHni. B Xoje Tekyiero KOHTPOJIs oKa3aj, 4YTO yMEET
NPUMEHSIThH MOJIydeHHbIE 3HAHUS B IPAKTUYECKUX 3aJaHusiX. B
YCTHBIX OTBETaX MOJIb3yeTCsl MPOGECCHOHATBHBIM SI3bIKOM U HE
nenaet rpyosix omubok. ['paMoTHO M3naraeT marepuaia no reme. B
OTBETE Ha OMJIET OTCYTCTBYIOT CYILIECTBEHHbIE HETOYHOCTH.
Bo3moxHBI 3aTpyaHeHUs ¢ IpUBeAeHreM nmpuMmepoB. Ha
MPAKTHYECKUX 3aHATUSAX y4aCTBOBAJ B JAUCKYCCHSIX, 3alIUIIIAI dCCe
u pedeparpl. OOyJaromuics 1eMOHCTPUPYET CIIOCOOHOCTh
MPOBEJICHUS aHAlIu3a COCTOSHUS U OLIEHKU MIEPCIIEKTUB Pa3BUTHUS
SKOHOMMYECKUX U COIMAIIbHBIX CHCTEM B YCIOBUSX B3aUMOCBsI3e
MEX1y UX BHYTPEHHHUMH ¥ BHEUTHUMH (PaKTOPaMU; CAMOCTOSITETTLHO
U3y4aTh HAYYHYIO JTUTEPATYPY MO SKOHOMETPHUUECKUM METOIaM
UCCJICIOBAHMSL.

Onenka 3

(Y1OBIETBOPUTEINBHO)

Onenka 3(y1OBJIETBOPUTENILHO)CTABUTCS B TOM CiIydae, Korjaa
oOyyaromuiicsi 0OHapyXKMBaeT 3HAHU TOJBKO 0a30BBIX KaTErOpUH.
[Ipu mpuMeHeHUH 3HaHUH Ha MPAKTHKE UCIIBITHIBAET HEKOTOPHIE
3aTpyAHEHUS U MPEO0I0JIEBAET UX C HEOOBIION TOMOIIIBIO
npenojiaBaTens. B ycTHBIX OTBeTax JOMycKaeT OMUOKH MpH
M3JI0’)KEHUU MaTepuaa U B IOCTPOEHUU pedr. B xone Texymen
aTTeCTalluy HE y4acTBOBAJ B IUCKYCCHSX, HE 3aIAIIAN 3CCE U
pedepatsl. B oTBeTax 10mycKkaoTCs HETOYHOCTH, OHU HEIOCTATOYHO
aprymeHTHpoBaHbl. OOyyaromuics AeMOHCTPUPYET Ha HU3KOM
YPOBHE IIPOBEACHUSI aHAJIN3a COCTOSIHUSI U OLICHKH IEPCIIEKTUB
Pa3BUTHSI SKOHOMHUYECKUX U COLMAIIBHBIX CUCTEM B YCIOBUAX
B3aMMOCBSI3€i MEX/ly UX BHYTPEHHUMH M BHEIIHUMU (HaKTOpaMu;

26




CaMOCTOSITEJIBHO U3y4yaTh HAYUYHYIO JIUTEpPATypy 110
HKOHOMETPUYECKUM METOJIaM MCCIICJOBAHHUSI.

Ouenka 2 Oruenka 2 (HeyIOBJIETBOPUTENIBHO) CTABUTCA B TOM CiIydae, KOoraa
oOyuatomuiicss oOHapyKUBAaeT HE3HAHUE OOJIBIION YacTH
POrPaMMHOTO MaTepuaia, OTBEUALT, KaK MPABUIIO, JIUIIb Ha
HABOJISIIIE BOIPOCHI TPEIo1aBareis HeyBepeHHo. [Ipu
NPUMCHCHUH 3HAHUH Ha MPAKTUKE UCTIBITHIBACT 3aTPYTHCHUS U HE
IIPEO0/I0JIEBAET UX C HEOOJIBIIOH MOMOIIBIO MTpernoiaBaTens. B
YCTHBIX OTBETaX JOIYyCKACT ONIMOKY IPHU M3JI0KCHHH MaTepHalia v B
MOCTPOCHUHU peur. Ha mpakTHYecKuX 3aHATHUSX HE y9aCTBOBAJ B
JTUCKYCCHSIX, HE 3amuian 3cce u pedeparbl. CTyIeHT HE CrIocOOeH
MIPOBEICHUS aHAIN3a COCTOSHUS M OI[EHKU TIEPCIIEKTUB Pa3BUTHS
SKOHOMHYECKUX M COIMATBHBIX CHCTEM B YCIIOBUSX B3aUMOCBSI3EH
MEXTy MX BHYTPCHHIUMH H BHEITHUMH (PaKTOPaMH; CAaMOCTOSTEIILHO
U3y4YaTh HAYYHYIO JTUTEPATYPY 110 SKOHOMETPHUECKAM METOIaM
MCCIIEIOBAHMSL.

(HEyIOBIETBOPUTEIILHO)

4.3. Meroanueckue MaTepuaibl

MeToanyeckue MaTepuaJibl, IO3BOJISIIOLINE OLLEHHBATH 3HAHUS U YMeHHUs 00y4arommxcst
NPHU NMPOBeIeHUs MPOMEKYTOUHOM aTTecTaluu

IIpouenypa npoBeaeHusi yCTHOr0 IK3aMeHa

ATTecTallMOHHBIE UCTIBITAHUS POBOJISATCS MPErnojaBaTesieM, BEAYIIUM JEKIIMOHHbIE 3aHATHUS 110
JAaHHOW JuCHUIUIMHE. Bo BpeMs aTTecTallMOHHBIX HCIBITAHUM O0Oydaromuecs MOTYT
MOJIb30BAaThCsS MPOTrpaMMON yueOHOM AMCUUIUIMHBI, a TaKKe C pa3pelieHHs] MperoaaBaTess
KaJbKynaTopamMu. BpeMs MoAroToBKH OTBETa MpU claue HK3aMeHa B YCTHOH (opMe JTOJHKHO
COCTaBIIATh He MeHee 20 MUHYT (10 YKEIaHUI0 00yYaIOUIErocs OTBET MOXKET ObITh JOCPOUHBIM).
Bpemst otBeta — He Gosnee 15 munyr. [lpu moaroToBke K yCTHOMY 3K3aMEHY 3K3aMEHYEMBIH,
KaK MPaBWJIO, BEJET 3aIIUCH B JIUCTE YCTHOTO OTBETA, KOTOPHIA 3aTeM (110 OKOHUYAHUU HK3aMEHA)
C/IaeTCsl IK3aMEHATOPY.

[Ipn mpoBeneHUM YCTHOTO OSK3aMeHa JK3aMEHAlMOHHBIA Ouier BhpIOMpaeT cam
9K3aMEHYEMBbI B CIy4yalHOM MOpsAKe. OK3aMeHaTopy MpeIOCTaBiseTCs MpPaBO 3a7aBaTh
oOydarouumcsi JOTIOJHUTEIbHBIE BOMPOCH B paMKax MPOrpaMMbl JUCHMILTUHBI TEKYIIETO
ceMecTpa, a Takke, IOMUMO TEOPETUYECKHX BOMPOCOB, AaBaTh 3a/1ayM, KOTOPhIE M3YyYalIlCh Ha
MpakTUYeCKUX 3aHATUAX.  OLeHKa pe3yJbTaTOB YCTHOTO aTTECTAllMOHHOTO HCIbITAaHUs
o0BsiBNIsIeTCS O0y4aromuMcsl B JA€Hb ero mpoBeneHus. [Ipu mpoBeneHUH YCTHOTO 2K3aMeHa B
ayTUTOPUU MOTYT OJIHOBPEMEHHO HAaxOJIUThCS He Ooliee IIecTd dsk3ameHyrommuxcs. [lo
OKOHUAaHWUU OTBETAa Ha BOMPOCHl OMIieTa 5K3aMEHATOp MOXET 3a/JaTh JK3aMEHYEeMOMY
JIOTIOTHUTEIbHBIC ¥ YTOYHSIOIINE BOMPOCH B TIpe/esiax yueOHOTO MaTepuasa, BRIHECEHHOTO Ha

OK3aMCH.
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5. MeToanueckue YKa3aHusl 1Jisd oﬁyqammnxcﬂ M0 OCBOCHMIO JUCIIUITJINHBI
CaMOHOI[l"OTOBKa K IIPAKTHYC€CKUM 3aHATUAM

[Ipu MOArOTOBKE K MPAKTHYECKOMY 3aHSATHIO HEOOXOJMMO MOMHHUTH, YTO Ta WM HMHAS
JUCLUIIJIMHA TECHO CBsI3aHA C paHee HU3yd4aeMbIMM KypcaMH. boisee TOro, MMEHHO CHHTE3
IIOJYYCHHBIX paHee 3HAHMM M TEKYIIero MaTrepuajla 10 Kypcy JellaeT IMOArOTOBKY
PE3yJIbTATUBHOM U BCECTOPOHHEHU.

Ha cemuHapckux 3aHATHAX CTYIEHT JOJDKEH YMETh IIOCIEN0BATEIBHO M3JIaraTb CBOM MBICIU U
apryMEHTUPOBAHHO X OTCTauBAaTh.

JIns MOCTHKEHHS TOM e HEOOXO0 MO

1) 03HaKOMUTBCS C COOTBETCTBYIOIIEH TEMOI MPOrpaMMbl AUCHUIUINHBI;

2) OCMBICIHUTD KPYT U3y4aeMbIX BOIIPOCOB U JIOTUKY UX PACCMOTPEHHUS;

3) U3y4UTh PEKOMEHIOBAHHYIO JIUTEPATYPy MO TaHHOU TEME;

4) TIaTenbHO U3YYUTh JIEKIIMOHHBIN MaTepua;

5) 03HAKOMUTHCSI C BOIIPOCAMU OYEPEHOTO CEMUHAPCKOTO 3aHATHUS;

6) MOArOTOBUTH KPATKOE BBICTYIUIEHHE MO Ka)KJIOMY U3 BBIHECEHHBIX Ha CEMHUHApPCKOE 3aHSATHE
BOIIPOCY.

N3yueHre BONPOCOB OYepeHON TeMbl TpeOyeT INIyOOKOrO YCBOEHHS TEOPETUYECKHUX OCHOB
TUCLUUIUIMHBL, PACKPBITHS CYLUIHOCTH OCHOBHBIX AJKOHOMHYECKUX KaTeropui, MpoOJeMHBIX
acIeKTOB TEMBI U aHaIM3a (PAKTUYECKOTO MaTepHaa.

IIpu npe3eHTanMM Marepuaga Ha CEMUHAPCKOM 3aHSATHU MOXHO BOCIOJIb30BaThCS CIIEAYIOIIUM
QITOPUTMOM H3JIOKEHHsST TEMBI: OIPEICIICHHE MU XapaKTEPUCTUKAa OCHOBHBIX KaTeropui,
IBOJIIOLMS NIPEIMETa MCCIENOBAaHUA, OLEHKA €r0 COBPEMEHHOTO COCTOSHUSA, CYILECTBYIOLIHME
po0JIeMBl, IEPCIIEKTUBBI Pa3BUTHS.

MeTtoauyeckue YKa3aHUs 10 BbINOJHEHUIO pedepaToB, 10KJIAI0B

B pa60Te JOJIXKHBI OBITb H3JI0KEHBI AKTYaJIbHOCTb BBI6paHHOI>'I TEMbI, €ro COBPEMCHHOC
COCTOAHHUC, Hp06HeMBI H IIOAXOAbl K HUX PCIICHUIO. B pa60Te JOJIDKCH OBITH H3J0KEHO
dBTOPCKOC BHACHHC HCCHeﬂyeMOﬁ HpO6J’ICMbI U BO3MOJKHBIC IIYTH €€ PpCHICHU:. HpI/I
H606XOI[I/IMOCTI/I JOJIXKHBI OBITh BBIMOJIHEHBI AHATHTHYECKUE PacudCThl, IMOATBCPKAAIOIINC

MO3UIMIO aBTOPA, U pacKpbiBaroiiye 3(h(HeKTUBHOCTh MpeJlaraéMbIX peIieHuH.
Crpyktypa pedepara, 1okiaaa:

1) TUTYIBHBIH JHCT;

2) cojaep)kaHHME, B KOTOPOM YyKa3bIBalOTCS Ha3BaHHS BCeX pas3ieioB pedepara u
COOTBETCTBYIOIIME HOMEpA CTPaHULL;

3) BBeaeHUE 00BEMOM 1-2 CTpaHUIIBL;
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4) ocHOBHasg 4acThb pedepara, KOTOpas MOMKET COCTOSTh M3 HECKOJIBKHAX pa3JieioB H
IIPEAINOIAraeT OCMBICIIEHHOE M JIOTUYHOE MW3JI0KEHHE IJIABHBIX IIOJIOKEHUN M HAEH,
COJIepKAIlUXCSl B U3yUYEHHOH JINTEpPaATypE;

5) 3akirodeHue, KOTOPOE COJACPIKUT TJIaBHbIC BBIBOJBI U UTOTU W3 TEKCTa OCHOBHOW YacTH, B
HEM OTMEYaeTcs, KaK BBIMOJIHEHBI 33/1a4l U JOCTUTHYTHI JIU 1IeNU, CHOPMYTMPOBAHHBIE BO
BBCJ/ICHUH;

6) mnpuIoKeHue, BKIOUaroIee rpaduku, TaOIHUIIbI, paCYCTHI;

7) oOubauorpadus (CHMCOK JHUTEPATyphl), TJI€ YKa3bIBACTCSA pEANbHO HCIIOJBb30BAHHAS IS
HanucaHus pedepara nureparypa.

O6mem pedepara, noknana cocrapisieT 10-18 crpanun. Pabota BeImosHAETCS HAa OHOM
crtopoHne nucrta ¢popmara A4. Ilo oO6enm cTopoHaM JIMCTA OCTABIISIOTCS TOJISI, PEKOMEHIyETCS
mpudt 12-14, uarepnan - 1,5. Bee nuctsl pedepaTta A0IKHBI ObITH TPOHYMepoBaHbl. Kax abiit
BOIIPOC B TEKCTE JIOJHKEH UMETh 3ar0JI0OBOK B TOYHOM COOTBETCTBUHU C HAMMEHOBAaHUEM B
COJIEP)KAHHH.

MeTtoanyeckue peKOMeHIANMH M0 MOATOTOBKE K MPOMEKYTOYHOH aTTecTaluu
[Ipu moAroToBKE K MPOMEKYTOYHON aTTECTAllMN O3HAKOMBTECH CO CIIMCKOM IPEACTAaBICHHBIX
BOnpocoB. opMyIuUpPYyHTE OTBET C TOUKU 3PEHUS MPUMEHEHHSI pa3IMYHBIX METOJIOB aHATTN3a
naHHbIX. HeoO6xomMo naTh apryMeHTHUPOBAHHBIN OTBET, MOATBEPKAAIOMIUNA YPOBEHb OCBOCHUS

KOMIICTCHIIMH.

6. YueOHasi 1uTepaTypa U pecypcbl HHPOPMAIHOHHO-TEJIEKOMMYHHKANIMOHHOM ceTH
"NnTepHet', yueOHO-MeTOAMYECKOE ODecTiedYeHHEe CaAaMOCTOATEIbLHOI padoThI
o0yyaromuxcs 1Mo JMCHHIJINHE

6.1. OcHoBHas UTEpaTYpa
1. Konun, Kamepon Mukposkonomerpuka. Kuura 1 [D1eKTpoHHBINA pecypc] : METOIbI U X

npumenenus / D. Kamepon Konun, [1pasun Tpusenu K. ; mep. C. ABansH [u 1p.]. — DIEKTpoH.
TeKkcToBbIe naHHble. — M. : Jlenmo, 2015. — 551 ¢. — 978-5-7749-0955-1. — Pexxum poctyna:
http://www.iprbookshop.ru/77351.html

2. Komun, Kamepon MukposkoHomerpuka. Kanra 2 [D51eKTpoHHBIN pecypc] : METOABI U UX
npumenenust / 3. Kamepon Komnun, I1paBun Tpusenu K. ; nep. C. ABausH [u n1p.]. — DieKTpoH.
TeKcToBbIe naHHble. — M. : Jleno, 2015. — 664 ¢. — 978-5-7749-0956-8. — Pexxum poctyna:
http://www.iprbookshop.ru/77352.html

3. I'pun, V.I'. Dxonomerpuueckuit ananus. Ku. 1 /Y. I'pun ; ep. ¢ aHri1. ; mox Hayd. pen.

C.C. CunenbuukoBa, M.1O. Typynuesoii. — MockBa : U3garensckuit gom «/leno» PAHXul'C,
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2016. — 760 c. - (Akagemuueckuii yueOHuk). - ISBN 978-5-7749-1157-8. - Pexxum nocryma:
https://new.znanium.com/catalog/product/1043304

4, I'pun, V.I'. Dxonomerpuueckuii ananus. Ku. 2 / Y. I'puH ; iep. ¢ aHri. ; mox Hayd. pe.
C.C. CunenbnukoBa, M.1O. Typynueoit. — Mocksa : U3garensckuit gom «/lemo» PAHXul'C,
2016. — 752 c. - (Akagemuyeckuii yueOHuk). - ISBN 978-5-7749-1158-5. - Pesxxum gocryna:
https://new.znanium.com/catalog/product/1043306

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

press (anekTpoHHBIH qocTyn uepe3 Ebrary http://site.ebrary.com/lib/ranepa

2. Kennemu, I1. [lyreBoaurens no sxoHomerpuke. Ku. 1. / II. Kennenu ; mep. ¢ aHri. ; mon
Hayu. pea. B.I1. Hocko. — Mocksa : U3natensckuii gom «leno» PAHXul'C, 2016. — 528 c. -
(Axagemuueckuii yaeOHuk). https://new.znanium.com/catalog/product/1043270

3. Kennenu, II. ITyreBoaurens mo sxonomerpuke. Ku. 2 / I1. Kennenu ; mep. ¢ aHri.; mona
Hayy. pea. B.I1. Hocko. — Mocksa : U3natensckuii gom «leno» PAHXul'C, 2016. — 512 c. -
(Axagemuueckuii yaeOHuk). https://new.znanium.com/catalog/product/1043268

4. Xaitsamm, @. Dxonomerpuka / @. Xaiismm ; mep. ¢ anra. noxa Hayd. pea. B.I1. Hocko. —
Mockpa : Mzmatenbckuii gom «Jlemo» PAHXul'C, 2017. — 728 c¢. — (AxageMudeckuit
yuebnuk). https://new.znanium.com/catalog/product/1043302

6.3. YueOHO-MeTOouYeCKOe o0ecneyeHne caMoCTOsSITeILHOi padoThl
He npenycMmoTtpeHo.

6.4. HopmaTuBHbIE IPABOBbIE JOKYMEHTBHI
He npenycMoTpeHsl.

6.5. UnTepHeT-pecypchbl

1 www.cbr.ru — IlenTpanbHblii 6ank Poccun

2 minfin.ru — MunucrepcrBo punancos Poccuun

3 www.gks.ru — 'ockomcrar Poccuu

4, www.rbc.ru — MuadopmarionHoe areHTcTBo «PocousneckoncanTunry (Poccust)
5 www.worldbank.org — BcemupHblit 6aHK

6 www.imf.org — MexayHapoIHbIi BaTFOTHBIN (OHT

7 https://www.hse.ru/info — 'ocynapcTBeHHBIN yHUBEpCUTET — Bhiciiast mkoia 3KOHOMUKH
(Poccus)

8. www.beafnd.org - bropo skoHOMHueckoro aHanmu3za (Poccus)

9. http://www.libertarium.ru/library - Bubaroreka MarepuanoB MO0 SKOHOMHUYECKOM
TEMaTUKe
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10.  www.ecfor.ru PAH MHCTUTYT HapOqHOXO3HCTBEHHOTO MPOTHO3UPOBAHHSL.

11. http://www.economicsnetwork.ac.uk/links/data free - Ha atom caiite umeeTcst OOJIbIIOE

KOJIMYECTBO CCHUIOK Ha PA3IMYHBIC CAUTHI, COACpIKAIINE B CBOOOHOM JIOCTYIIE TaHHBIC
IKOHOMMNYECKON CTATUCTUKHU.

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

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

13. http://www.econ.kuleuven.be/gme/data.htm - Crarncruueckue nannele,

ucnoJib30BaHHbIe B kHUre: Bepouk M. (2008). [1yreBouTenb Mo COBPEMEHHOM 3KOHOMETPUKE.
M., Hayuynas kaura.

14. http://economist.mrsu.ru/info/kaf statistic/poleznie ssilki.html - TToxe3Hble CChUIKHM HA

CalThl, Ha KOTOPBIX NPHUKIATHON SKOHOMHUCT MOKET HAUTH JAHHBIE JIJISl UCCIIECOBAHMIA.

15. http://www.feweb.vu.nl/econometriclinks/slinks/ - Ha sTom caiite mMmeeTcst 00JIbIITOE

KOJIMYCCTBO CCHIJIOK Ha Ppa3JIMYHbIC MHTCPHET-PECYPCHI, IMMOCBAIICHHBIC U3YUCHUIO, pa3pa60TI<e u

MPUMECHCHUIO SKOHOMETPHUUCCKUX MECTOIOB.

6.6. Unble HCTOYHUKH
1. Hocko, B.I1. Dxonomerpuka. Ku. 2. Y. 3, 4 [Onextponnsiii pecypc] : yueOnuk / B.I1.

Hocko. — Dnekrpon. nan. — Mocksa: U3narensckuii nom "eno" PAHXul'C, 2011. — 576 c.
2. Kozhan R. Financial Econometrics with Eviews.

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

4, Marmnyc, . P., Karsies, I1. K., [lepeceuxuii, A. A. OkoHomeTpuka. HayanbHbIil Kypc:
yueonuk: rpud MO / 5. P. Marnyc, I1. K. Kareimes, A. A. Ilepeceukwuii. - 8- uza. - M.: Jlemno,
2007.- 504 c. - ISBN 978-5-7749-0473-0: 231-00.

5. Bep6uk M. (2008). [TyreBoauTenb 1Mo coBpeMeHHOM 3koHOMeTpuke. M., Hayunas kaura.
6. [B-1] ba3za nanubix «OEHKHA COBOKYITHOHN (DAaKTOPHOM MTPOU3BOAUTEILHOCTH
poccuiickux ¢pupm 00padaThIBaroIeii MPOMBIIUIEHHOCTH ¢ HHpOpMaIueil no reorpadpudeckon
TIOKAIU3AIH»

7. [bA-2] baza nanubix «HAEKCH COBMECTHOM JIOKAIM3AIUK IS TIap OTpaciiei

O6pa6aTbIBaIOHleﬁ MMPOMBIIIIJICHHOCTU Poccun».

7. MarepuajbHO-TeXHHYecKas 0a3a, HHPOPMALMOHHbIE TEXHOJIOTHH, IPOrPaAMMHOe
ob0ecrieyeHne 1 MH(pOPMALIHOHHBIE CIPABOYHbIC CHCTEMBI
Ba3b1 naHHBIX, HHPOPMALIHOHHO-CIPABOYHBIC H TOMCKOBBIE CHCTEMBI

1. www.biblio-online.ru —3nexrponHo-6ubmuoreunas cucrema [IbC] FOpaiir;

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

3. https://e.lanbook.com - DnekTpoHHO-0MOMMOTEUHAs cucteMa [DBC] «JlaHby.
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4. http://elibrary.ru/ - Hayunas snekrponHnas 6ubnuoteka Elibrary.ru.

5. https://new.znanium.com DnexkrporHo-o6ubIMOTeYHass cuctema [IBC] «Znanium.comy.

6. https://dlib.eastview.com — Mudopmarmonnslii cepuc «East Viewy.

7. https://www.jstor.org - Jstor. IToyiHbIe TEKCThI Hay4YHBIX XYPHAJIOB W KHUT 3apyOCKHBIX

n31aTcJIbCTB.

8. https://elibrary.worldbank.org - DnexkrponHas 6ubimorexa Becemuphoro banka.

9. https://link.springer.com - TIOJMHOTEKCTOBBIE TIOJUTEMATHYECKHAE Oa3bl aKaJeMHUYECKUX

YKYPHAJIOB U KHUT M3JIaTEIbCTBA Springer.

10.  https://ebookcentral.proguest.com - Ebook Central. I[TonHbie TEKCTBI KHUT 3apyOeKHBIX

HAaYYHBIX U3OaTCIIbCTB.

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

Handbooks u3natenscrBa Oxford mo mpeaMeTHbIM 00nacTM: 3KOHOMHKA U (DMHAHCHI, MPaBo,
OU3HEC U yIpaBIlIEHUE.

12.  https://journals.sagepub.com -  TlomHoTekcToBas  0a3a  HAy4YHBIX  KYPHAJIOB

aKaJIeMUIECKOTO M3/IaTeIIbCTBA Sage.
13.  CopaBouHno-tipaBoBas cuctema «Koncynbraatllmroc».

14, DIIEKTPOHHBIA MEPUOANYECKUN CLIPAaBOYHHK «I apaHT».

IIporpaMMHBbIe, TEXHHYECKHE U JIEKTPOHHbIE CPeICTBA 00Yy4YeHHs] 1 KOHTPOJISI 3HAHM.

AyIUTOPUH OCHAIICHBI KOMITBIOTEPOM C BBIXOJIOM B HHTEPHET.
- mporpaMMHbIii IpoaykT Microsoft Office.

- mporpammHoe obecrieuenue Eviews 9.
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https://journals.sagepub.com/
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