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1. IlepeyeHb MUIaHUPYEMBIX pPe3yJabTATOB 00y4eHHsI 110 JMCIUIIIHHE, COOTHECEHHBIX €
IVIAHUPYEMBbIMH pe3yJIbTaTaMU OCBOEHHS MPOrPaMMBbl

Huctunmuaa b1.6.03  «DxoHOMeTpuka (NMPOABUHYTHIA YpPOBEHB)» OOECIIEUMBACT OBJAJCHUE

CICAYIOIUMHU KOMIICTCHIIUAMMU:

KOJUIGKTUBOM B  cdepe

Kon HaumenoBanue Kon HaumenoBanue starma ocBoeHuUs
KOMITETEHITUHT KOMITETEHITUU JTama OCBOCHUS KOMITETEHITUU
KOMITETEHITUU
OK-1 CrniocobHOCTD K OK-1.2 CrniocobHOCTD IIpOBE/ICHHUE
abcTpakTHOMY aHaJlu3a COCTOSIHMSI M OLEHKHU
MBIIUICHUIO,  AHAJHU3Y, MEePCIIEKTUB pa3BUTHUA
CUHTE3Y SKOHOMHMYECKUX U COLHUATbHBIX
CHCTEM B yCJIOBHSIX B3aUMOCBSI3eH
MEXIYy WX BHYTPEHHUMH H
BHEIIHUMU (aKTOpaMu
OIIK-2 ['0oTOBHOCTH pPYKOBOAHTH OIIK 2.2. CrocoOHOCTL  CaMOCTOSATEIHHO

n3y4aTb Hay4dHYIO JIUTEparypy IO

cBOEH HKOHOMETPUYECKUM MeTOoAaM
npodeccroHanbHOI HCCIIEIOBAHMUS.
NesITeIbHOCTH,
TOJIEPAHTHO
BOCTIPHHHUMAsI
COLIMAJIbHBIE,
THUYECKHE,
KOH(ECCHOHANBHBIE |
KYJIbTYPHBIE pa3Inyus
1.1. B pe3ynbrare OCBOCHUS AUCIUILTUHBI Y CTYIEHTOB JOJKHBI OBITH CPOPMUPOBAHBIL:
OTO/TO Kon sramna Pesynbrarel 00y4ueHus
(IpH HATMYUH OCBOEHHUS
npodcrangapra) KOMITETEHITUHU
PykoBoACTBO OIIK.2.2 Ha YPOBHE 3HAHUM:
[MoApa3AeICHUEM 3akoHomarenscTBO  Poccuiickoit  ®eneparum 00
ayIUTOPCKOI AyIUTOPCKOM eATeIbHOCTH, (efepaibHble CTaH1aPTh]
OpraHu3aIu QyIUTOPCKOM  JIeATENbHOCTH,  HMH(OpPMAlMOHHbIE
[TnanupoBaHue u TEXHOJIOTHH U KOMITBIOTEPHBIE CUCTEMBI B ayIUTOPCKOH]
OpraHu3arys padoThl NesITeTbHOCTH
[o/Ipa3IeIcHus Ha YPOBHE YMCHUM:
ayIUTOPCKOM Jleranu3upoBare IUIaH  pabOTHl  TOApAa3IeIeHUs,
OpraHu3aIu ONKCHIBATh U PA3bICHATH paOOTHHKAM 3alaHus U
YCIIOBUS UX BBITIOJTHEHUS
Ha YpOBHE HABBIKOB:
Pacnpenenenne  paboTel  Mexay — paOOTHUKaMHY|
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MOAPA3ACICHUS

Texymiee OIIK.2.2 Ha YPOBHE 3HAHUM:
yIpaBjaeHUE U BHyTpeHHHE  OpraHM3allOHHO-PACIOPSIUTENbHBIE
KOHTPOJIb TOKYMEHTBI ayTUTOPCKON OpraHU3aluu
NesATEbHOCTH Ha YpPOBHE YMEHUM:
MMOApa3ACJICHUA OnuceiBark U PAa3BACHATH pa6OTHI/IKaM 3alaHUA U
ayIUTOPCKON YCIIOBHS MX BBIITOTHEHUSA
OpraHu3alu Ha YPOBHE HABBIKOB:
Koopnunanus BBITMIOJTHEHHUSI paboTHHKaMH|

MOJIpa3eICHUs] ayAUTOPCKUX 3aJlaHuid W OKa3aHUs
MpPOYMX  YCIYT, CBSI3aHHBIX C  aAyAUTOPCKOM
EeITENLHOCTRIO

2. O0BbeM m MecTO AMcHMIIMHBI B cTpykType OII BO
O0beM TMCHMILINHBI
Hucrunmuaa b1.6.03 «DkxoHOoMeTprKa (MPOABUHYTHIN YPOBEHB)» COCTABISET S5 3a4ETHBIX

enuHMIE, T.€. 180 akageMuyecKknx Jaca.

JInst CTyIEHTOB OYHOM M OYHO-320YHOH (OpMBI OOy4eHHUS Ha KOHTAaKTHYIO pPaboTy ¢
npenojiaBaresieM BolieneHo 64 yaca, u3 HUX 32 yaca JieKuuid v 32 yaca NpakTUYECKUX 3aHITHH, Ha
CaMOCTOSTENIbHYI0 paboTy oOyuaromuxcs BeifeneHo 80 yacoB. i1 cTyneHTOB 3a04HON (HOPMBI
00yJeHHsI Ha KOHTAKTHYIO paboTy ¢ MpenoaaBaTesieM BbiJeneHo 24 yaca, u3 HUX 12 4acoB JICKITUH 1
12 yacoB MpaKTUUECKUX 3aHATHI, HA CAMOCTOATEIbHYIO padoTy o0yJarommuxcs BeieneHo 150 gacos.

MecTto aucuuminnsl B ctpykrype OII BO

Hucuummuaa b1.5.03 «xoHOMeTpurKa (IPOJBUHYTHIN YPOBEHB)» H3ydyaeTcs Ha 2 Kypce, B 3
CeMeCTpe ISl CTYICHTOB OYHOM M OYHO-3a09HOM (JOpMBI OOYUEHHS; CTYyICHTaMH 3a09HON (HOPMBI —
Ha 1 kypce.

Jucuumumaa b1.5.03 «3OkoHOoMeTpuka (MPOABUHYTHIH YPOBEHB)» peaTu3yeTcsl IMOocie
W3YYCHUS TUCIUIUIMH OakamaBpHara.

dopma MPOMENKYTOUHOM AaTTECTallMM B COOTBETCTBUHU C Y4YEOHBIM IJIAHOM — DK3aMEH B

YCTHOM (popme.



3. CoaepsxkaHue H CTPYKTYpPa IMCHUIIIHHBI
Ounasn hopma odyuenusn

O0beM TUCHUILINHBI , Yac. ®opma
KonTakTHas pabora TEKYyLIero
ol0yyamommuxces ¢ KOHTPOJISI
npemnojaaBartejieM ycmeBaeMocT
HaumeHoBaHue TeM .
Ne n/m 10 BUJIaM Y4eOHBIX 3aHATHH U,
(pa3esoB) Bcero CPC
NMPOMEXKYTOY
KC HOM
J JIP 3 N
P arTecTaluu
%%
Perpeccuonnsriit aHau3 u
Tewma 1. SHIOreHHOCTb 14 4 2 8 3, 1
OreHKa CUCTEM ypaBHEHUI
Tema 2. t P 12 2 2 8 m3, 1
Tema 3. Mopenu naHeabHBIX JaHHBIX.
16 4 4 8 13, 1
Tema 4. Henuneitnbie Mogenu u 0T60p 12 2 2 8 3,1
Tema 5. AJllanTUBHBIE ~ METOJABI  aHAJIM3A
BPEMEHHBIX PAIOB.
IIpOTHO3MPOBAHNE MO  MOJCISIM 18 4 6 8 113, 1
ARMA, ARIMA.
Tema 6. IIpuunHHOCTH "u OJiouHas
9K30I€HHOCTb. 12 2 2 8 113,
Tema 7. Metononorus BEKTOPHBIX
asToperpeccuii (VAR). 16 4 4 8 113, 1
Tema 8. BaitecoBckuii moaxon. Beenenue B
dunpTp Kanmmana 16 4 4 8 3,
BaiiecoBckue VAR.
Tema 9. Henuueiinple Mopenu BpeMEHHBIX
pAnoB. Mojienu BpeMEHHBIX PSIOB C 12 2 2 8 3,1
YCIIOBHOH IreTepOCKeIaCTHIHOCTHIO '
Tema 10. JpoOHO-UHTETpUPOBaHHBIC  PSIIBI.
Henuneitaple mnpeoOpa3oBaHus |
eauHu4Hble  KOpHH.  Ce30HHBIE 8 2 2 4 13
CJIMHUYHBIC KOPHHU.
Tema 11. IIpaxTuueckue BOIPOCHI
KOMHTETPAI[IOHHOTO aHanmm3a
HECTAaIIMOHAPHBIX BPEMEHHBIX 8 ) 2 4 yié
panoB.  JIuHamMHuYecKHil  METO[
HAUMCHBIINX KBA/IPaTOB.
IIpomexxyTouHast arectanus 36 k3
Bcero no kypcy: 180 32 32 80




Ouno-3aounasn gpopma odyuenusn

O0beM TUCHUILINHBI , YacC. ®opma
KonTakrHas pabora TEKYLIEro
ol0yyamommuxces ¢ KOHTPOJISI
npenoaaBaTeaemM ycrneBaeMocT
HaumeHoBaHue TeM .
Ne n/mm 10 BUJIAaM Y4eOHBIX 3aHATHH H,
(pa3enioB) Bcero CPC
NMPOMEXKYTOY
KC HOM
J JIP 3 "
P arTecTalu
%%
Perpeccuonnsriit aHaIu3 u
Tewma 1. SHJIOTEHHOCTh 14 4 2 8 113, 1
OreHka cucTeM ypaBHEHUH
Tewma 2. B P 12 2 2 8 m3, 1
Tema 3. Mopenu naHeabHBIX JaHHBIX.
16 4 4 8 13, ]
Tema 4. Henuneitnbie Mogenu u 0T60p 12 2 2 8 3,1
Tema 5. AJllanTUBHBIE ~ METOABI  aHAIM3A
BPEMEHHBIX PAIOB.
IIpOTHO3MPOBAHNE MO  MOJICISIM 18 4 6 8 113, 1
ARMA, ARIMA.
Tema 6. IIpuunHHOCTD u OouHas
5K30r€HHOCTb. 12 2 2 8 13, 1
Tema 7. Metognonorus BEKTOPHBIX
asToperpeccuii (VAR). 16 4 4 8 113, 1
Tema 8. BaiiecoBckuit moaxon. Beenenue B
dunpTp Kanmmana 16 4 4 8 3,
BaiiecoBckue VAR.
Tema 9. Henuueiinple Mopenu BpeMEHHBIX
psinoB. Mojienu BpeMEHHBIX PSJIOB © 12 2 2 8 3,1
YCIIOBHOH TreTepOCKeIaCTHIHOCTHIO '
Tema 10. JpoOHO-MHTErpUPOBAaHHBIE  PSIBL.
Henuneitnaple mnpeoOpa3oBaHus |
enuHUuHble  KOpHHM.  Ce30HHBIE 8 2 2 4 113
CIMHUYHBIC KOPHHU.
Tema 11. IIpaxTuueckue BOIPOCHI
KOMHTETPAI[IOHHOTO aHamm3a
HECTAaIIMOHAPHBIX BPEMEHHBIX 8 ) 2 4 yié
panoB.  JluHamMHuYecKHii ~ METO[
HAaUMCHBIINX KBaIPAaTOB.
IIpomexxyTouHast arectanus 36 k3
Bcero no kypcy: 180 32 32 80




3aounan popma odyuenus

O0beM TUCHUILINHBI , Yac. ®opma
KonTtakTHas pa6ora TEKYLIEro
o0yvaromuxcst ¢ KOHTPOJISA
npenoaaBarejieM ycneBaemMocT
HanmeHoBaHMe TeM
Ne n/m 10 BUJAAM Y4eOHBIX 3aHATHH H,
(pa3enoB) Bcero CPC
NMPOMEKYTOU
a |ap |m | K€ Hon
P arrecTanuu*
*%
Perpeccuonnbiii  ananu3z u
Tema 1. 3HAOIr€HHOCTbD 16 2 14 H:)), ﬂ
OreHKa CUCTEM ypaBHEHUI
Tema 2. 16 2 14 3, 0
Tema 3. Mopaenu naHenbHBIX JaHHBIX.
16 2 14 113,
Tewma 4. Henuneitapie Monenu u 0T00p 16 2 14 3, 1
Tema 5. AanTuBHBIE METOIbI
aHalM3a BpPEMEHHBIX DSIIOB.
IIpornosupoBanue o 18 2 16 ma
moneirsim ARMA, ARIMA.
Tema 6. [puunnHOCTE ¥ ONOYHAS
5K30T€HHOCTb. 18 2 16 Ewi
Tema 7. Metononorus BEKTOPHBIX
aBToperpeccuii (VAR). 18 2 16 13, J
Tema 8. baiiecoBckuii MOJXO/I.
Breaenwne B punpTp Kanmmana 20 2 2 16 3, 1
BaitecoBckue VAR.
Tema 9. Henuneitnsie MoOJeIn
BPEMEHHBIX psI0B. Mojenn
BpeMeHHfIX pAaoB c 18 ) 16 3, 1
YCIIOBHOM
TeTepPOCKEAACTUIHOCTHIO
Tema 10. JlpoOHO-NHTErpUpPOBaHHBIC
PAIBIL. Henuneiinbsie
npeoOpa3oBaHMs u 12 2 10 13
eanHUYHbIC KOpHU. Ce30HHBIC
eANHUYHBIC KOPHHU.
Tema 11. IIpakTuueckue BOIIPOCHI
KOMHTCTPAIIMOHHOTO aHAJIN3a
HECTAI[MOHAPHBIX BPEMEHHBIX 10 2 4 yié
panoB. JIMHAMUYECKUA METO
HAMMCHBIIINX KBaJ[PATOB.
IIpomexxyTouHas arecTanus 6 Oxk3.
Bcero no xypcy: 180 12 12 150

Ipumeuanue:

** — dhopmubl mekyueeo KOHmpoas ycnegaemocmu. npaxmuyeckue 3adanus (113), ooxnao (/).

***hopma npomesxcymounoi ammecmayuu: dk3amet (IK3).




Conepxanue TMCUUILTHHBI
Tema 1. PerpeccnoHHBIN aHAJM3 U JHAOTEHHOCTD.

Otanbkl SMIUPUYECKOrO aHajdn3a SKOHOMHUYECKUX 3ajad. Tumbl naHHbIX. CTpyKTypHOE U
HECTPYKTypHOE MojenupoBaHue. [IpUUMHHO-CIIEICTBEHHAs] CBsA3b M TPUHIMIN ceteris paribus.
VYcnoBHOE MaTeMaTHUYECKOE OKUJAaHUE.

Knaccuueckas nuHeliHass Mozenb perpeccu. OeHKa METOJOM HAaWMEHBIIHUX KBaJpaToB.
BriBog MHK-ornienok. Meton MomeHTOB — ompenenceHue u npumep. [lomoOpanHpie 3HaYCHHS U
octatku. KadectBo mombopa. Koaddunmentsl perpeccun, mameHeHue macmrabda. [Ipocteitmme
crocoObl yuera HenmuHeiHocTH. MoMeHThl MHK-011eHOK, WX HeCMEIIEHHOCTh, AUCIIEPCHUST OIICHOK.
Onenka qucrnepcuu OmmooK.

Mopenbs perpeccid ¢ MHOTUMH OOBsACHsIONUMU TiepeMeHHbIMU. MHK-onenkn st
MHOECTBEHHOH perpeccuu. Teopema ["aycca — MapkoBa. OmneHka aucriepcuu ommoOku. MaTpuia
KOBapualiy OlleHOK. MHTepnpeTamust KO3 UIIHEHTOB.

OueHuBaHuE YCIOBHOTO OKHUJIaHUS U IPOTHO3UPOBAHHUE.

[TocTpoenre qOBEPUTENBHBIX MHOXECTB U NpoBepka runore3._Pacnpenenenns MHK-onenok
KO’ (UIIMEHTOB U OCTaTOYHOW CYMMBI KBaJpaToB, t-cTaTuCcTHKA. JlOBepUTENbHbIE HHTEPBAJIBI AJIs
OTIIENbHBIX KOI(DPUIIMEHTOB, OCHOBaHHBIE HA 3HAYCHHSX t-cTaTUCTUK. [IpoBepka THIIOTE3:
KPUTHYECKOE MHOYKECTBO M YPOBEHb 3HAYUMOCTH CTATUCTUUYECKOTO KPUTEPHSI, MOITHOCTh KPUTEPHSI
pu pocToii anbrepHaTuBe. [IpoBepka rumnores o 3HaUeHUAX KOA((OULIUEHTOB C UCTIOIB30BaHUEM t-
cratuctuku. HaGmoneHubiit yposeHs 3HaunMoctu (P-3Hauenue).

Canyuaiinele perpeccopsl. Acumnrornueckue cBoiictBa MHK-oneHok. CoCTOSTETBHOCTS.
TecTupoBaHue TUNOTE3 C UCIOIB30BAHUEM ACUMITOTUYECKUX CBOMCTB.

TecTupoBaHue MPOU3BOJILHBIX OTPaHUYCHHUH Ha K03 dunmenTsl. F-crarucruka.

[IpoOneMbl MHOKECTBEHHOM pErpecCMOHHON Mojaenu. Bbeioop ¢GyHKIHOHAIBEHON (OPMBL.
Ommbku cnemudukanuu. TectupoBanume Ha omubku crneunpukanuu. KoppenupoBaHHbIe
perpeccopsl. [Ipobaema MmynbTukoUIMHEAPHOCTH. [IponyiieHHbIe mepeMeHHbie. CMEIIeHre OIIEHOK.
[Tpokcu-nepemennble. buHapHble U TUCKpPETHBIE 00BACHAIOIMINE MepeMeHHble. CreHepupoBaHHbIE
perpeccopsl. [lepemenHble, u3MepeHHble ¢ omuOKkoi. HecmywaitHas BbpIOOpKa M TPOIYIICHHBIC
HaOJIFOJEHU .

[IpoGnema reTepPOCKETACTUYHOCTH. TectupoBanue TUIIOTE3 npu HATAYUHT
TeTepOCKETACTUYHOCTH. TEeCTUpOBAaHUE HA TMPUCYTCTBUE TeTEPOCKETACTUYHOCTH. (OOOOIICHHBIH
MHK. Hoctynueiit OMHK.

OunoresHocTh. Mctounuku sagoreHHoct. CMmemenne B MHK-onieHkax m3-3a DHIOTSHHOCTH.

WucTpyMeHTanbHble mepeMeHHble. TpeOoBaHUS K HWHCTPYMEHTAJIbHBIM IE€PEMEHHBIM. 2-



crynenuateiii MHK. CocrosTenbHOCTh, aCUMNTOTHYECKas HOPMAJIbHOCTh U 3(PPEKTUBHOCTS.
TectupoBanue runores. TecTupoBaHUE TUNIOTE3 B IPUCYTCTBUH I'eTePOCKeAaCTUUHOCTHU. [IpoGiiembl
2-crynenyatoro MHK. Cnabeie wuHCTpyMeHTH. TecThl Ha 3HAOTEHHOCTh. TecT yCIOBHiA

CBEepXUACHTU(DUKAITIH.

Tema 2. OueHka cucTteM ypaBHeHHI.

MHK pgnst cuctem ypaBHEHUH. DK30T€HHOCTh OOBSICHSIOMUX TepeMeHHbIX. Crporas
9K30T€HHOCTh. [IpumMepsl cuctem: BHemHe He cBs3aHHble ypaBHeHHs (SUR), maHenbpHBIC TaHHBIE.
Bun matpunet koBapuanuu ommbok. Onenka oobennHeHHbIM MHK. Onenka OMHK u noctynabeiM
OMHK. Acumnrorudeckue cBoicTBa. TectupoBaHue rumnore3. OlLieHKa BHEUIHE HE CBS3aHHBIX
YpaBHEHUI ¢ OTpaHUYEHHUSIMH Ha MTapaMeTphl.

OlieHKa CUCTEM YpPaBHEHUU C MOMOIIBbI0 MHCTPYMEHTAJIbHBIX MEPEMEHHBIX. 2-CTYNEHYAThIN
MHK nns cucrem ypaBaenuid. 3-crynenuatsii MHK. OGoO0IeHHBI METO MOMEHTOB. MaTpuIlsl
BecoB. OnTuManbpHas MaTpuiia BecoB. BeiOop MeTona orieHku cucteM. TecTupoBaHUE TUIIOTES.

CucreMbl OTHOBPEMEHHBIX ypaBHEHUH. DKOHOMUYECKHUE 3a/ayH, MPUBOJALINE K CHCTEMaM
OJIHOBPEMEHHBIX ypaBHeHHH. Mnentudukamus. YcmoBus wuckimtoueHus. CoxpamieHHas ¢dopma.
JluHeiHple OrpaHUYEeHUs OOIIEeTo BUIA. Y CIOBUS WACHTU(DUKAIMH, OTCYTCTBHUS UACHTH()HUKAINH,
TOYHOW wuIeHTH(UKAIMU U  cBepxuAeHTHPUKanuu. ODQQeKTHBHAsS OLEHKAa IapamMeTpoB
cokpaimeHHo Gopmbl. MnenTudukanus Ha OCHOBE MPOU3BOJBHBIX OrPAaHUYEHUH MEXAY
ypaBHeHUsAMH. VneHTHUKAIMSI Ha OCHOBE OTpaHUYCHUN Ha MaTPHILy KoBapHuaruu. HenmuHenHOCTh

10 SHAOICHHBIM NICPCMCHHBIM.

Tema 3. Moaean naHeJbLHBIX JaHHBIX.

MortuBanusi: mpo6ieMa NponyIIeHHbIX MepeMeHHbIX PUKCUpoBaHHbIE AP DEKThI, CIIydaiiHbIe
s dektel. [Ipenmonoxkenus o0 ommOKax: crporas dK30T€HHOCTh OOBSICHSIONIMX IEPEMEHHBIX,
MOTIeprOoIHAs YK30TeHHOCTh. OIEHKN ypaBHEHUs B pa3HOCTsAX. OLEHKH MaHenei co caydailHbIMU
s dexramu. Onenku na”ene ¢ puxcupoBaHHbiMH ddexktamu. Tect Xaycmana. Kiacrepuzarus

HaOJIFO JEHUIA.

Tema 4. HeauneitHocTh ¥ 0TOOP

JluckpeTHbIE 3aBHCHMBIC TepeMeHHble. JIuHelHas Mozaenb BeposTHOCTH. IIpoburt-mozens.
Jloructuyeckass Monenb. OLieHKa METOJOM MaKCHMAJbHOIO MpPaBlonofo0us. DHAOI€HHOCTh B
OOBSCHAIOIUX IEPEMEHHBIX. MHOKECTBEHHasi JIOTMCTUYECKas MOJAENb. Y IOPsAJOYEHHBIE

JJOTUCTUYCCKUC U HpO6I/IT-MO,Z[€.HI/I.
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LleHn3ypupoBaHHBIC perpeccuy U Hecay4aitHble BEIOOpKH. ToOuT-mMoenu. ['eTeporeHHOCTh U
OHIOTEHHOCTh B TOOUT-MoAeNsix. CeneKTuBHAs BBIOOPKA. TECTUPOBAHHUE M KOPPEKIMS CMEICHUS
CEJICKTUBHOU BBIOOPKHU

OneHka mporpaMM U ASKCIepuMeHTOB. [IpoOnema nu3aiiHa SKCIIEPUMEHTOB M CamMOOTOOp.
MeTonbl OLIGHKH C HUCHOJIB30BaHUEM propensity score. MeToapl OIICHKHM C HCIOIh30BAaHHEM

HHCTPYMCHTAJIbHBIX ICPCMCHHBIX.

Tema 5. AnanTuBHbIE MeTOAbl AHAJN3Aa BpPeMeHHbIX PpsiaoB. IIporHosumpoBanue Mo
moaeasasmM ARMA, ARIMA.
CrnaxuBanue BpeMeHHOro psana. [IpornozupoBanue Oyayniux 3HAYEHUH BPEMEHHOTO psfa.
Cxonp3simue cpennue. @unbTp Xoapuka — [IpeckorTa. [IpocToe SKCIOHEHIIUAIBHOE CTIIa’KUBAHUE.
JIBOliHOE 3KCMOHEHIMAIbHOE criaxuBanue, meton bpayna. Meron Xonera. Metox Xonbra —

Bunrepca. ®unbtp bakcrepa — Kunra. [Ipornosuposanue no mogensim ARMA, ARIMA.

Tema 6. IIpyurMHHOCTH U 0JIOYHAS IK30T€HHOCTb.
[TonsTus npuarHHOCTH 110 ['peliHKepy B OJI0YHOM YK30T€HHOCTH OHOM TPYIIIBI TEPEMEHHBIX

OTHOCHUTEJIBHO APYTOM I'PYIIIBI IEPEMEHHBIX.

Tema 7. Metogosiorusi BeKToOpHbIX aBToperpeccuii (VAR).
Metononorus VAR u ee uHcTpyMeHTapuil (HyHKIIMH UMITYJIbCHOTO OTKJIMKA U JIEKOMITO3HITIHI
qucrepcuii omuOoK mporuo3oB). [lpuMeps! ucnonb3oBanust MeTogoa0ruud VAR 115 KOHKPETHBIX

CTATUCTUYCCKUX NAHHBIX, BOSHUKAIOIIUEC TP 3TOM 3aTPyAHCHUA.

Tema 8. BbaitecoBckuii moaxoa. Beenenue B puiibtp Kanmana. baiiecoBckne VAR.

Cytp 06aiiecoBCKOrO TOJX0/a, €r0 OTIMYHE OT YaCTOTHOrO (KJIaCCHYECKOro) MOIXO0ja.
[Iepexon oT ampuopHOro pacnpeneneHuss K anocrepuopHomy. ComNpspKEHHBbIE pacTpeeieHUsl.
BaitecoBckue ToueuHble olleHKU. bailecoBckre ToBepUTeNbHbIE HHTEpBANIBL. bailecoBCckas mpoBepka
rumnote3. bailecoBCckue BBIBOIBI B MOJIEIN HOPMAJIbHOW JTMHEMHOUN perpeccum.

MeTtonbl TIONyYeHUsT BBIOOPOK W3 amoCTePHOPHOro pacmpenencHus. COMIUTHMPOBAHUE I10
I'u66cy. Anroputm Metpononuca. Anroputm Merpomnonuca — ['acTunrca.

baiiecoBckuii moaxoa B MoAeisAx npoctpancTBa coctosHuid. @unbtp Kanmana. Konerpykuus
anroputma. @unprpanus u criaxupanue. CTpyKTYpHbIE MOJEIN BPEMEHHBIX PSAIOB.

baitecoBckue VAR. AnpuopHoe pacripeaenenne MunaecoTsl/JIuTrepmana.
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Tema 9. Hennneiinble Mo1es I BpeMEHHBIX PSII0B.

Mopnen BpeMEHHBIX pSAJOB C YCIOBHOM TIeTEpPOCKEJAaCTUYHOCTBbIO; MOTHBALUSA K MX
ucrnonp3oBanuo. Monens ARCH, ee memocrarku. TectupoBanme Ha ARCH-3ddexr. Monenn
AR/ARCH. Crangaptu3oBannbie octatku. O06o6mennas ARCH wmogenms (GARCH), ee
npeumyniectsa u Hegoctatku. TectupoBanue Ha GARCH s¢¢exr. Mogenu AR/GARCH. Monenb
IGARCH. Mogenu ¢ a¢¢pexrom peraara: EGARCH, TARCH.

KpuBas BaussHus HoBocTeil. IIpoBepka rumore3bl 00 OTCYTCTBHUM ACHMMETPHUM BIUSHUS
mioxux 1 Xxopommx HoBoctel. Kommnonentnas GARCH. Monens GARCH-in-Mean. MHOoromepHbIe

monenu GARCH.

Tema 10. [{poOHo-mHTerpupoBaHHble psiabl. HejqmHeiliHbIe MpeoOpa3oBaHusl U eIMHUYHbIE
KOpHU. Ce30HHBbIC eAMHUYHbIC KOPHH.

JpobHO-HTETpHpOBaHHBIC BpeMeHHbIE psaabl. Monens ARFIMA.

[IpoBepka rumoTe3sl €AMHUYHOTO KOPHS U HENMMHEWHbIe MpeoOpa3oBaHUsl BPEMEHHBIX PSIZIOB.
Beibop Mexny MpoBEpKOM HadWuWs €IWHUYHOIO KOpPHS B YPOBHSX U MPOBEPKON HaIMuus
€AMHUYHOTO KOPHS B Jlorapupmax ypoBHEH.

MotuBanuss K pacCMOTPEHHUIO MOJEIEH C CE30HHBIMM E€IWHUYHBIMU KOpHsMH. I[IpoBepka

THUIIOTE3 O HAJIMYHU Y BpPCMCHHOT'O psAAa CC30HHBIX CIMHUYHBIX KOpHeﬁ.

Tema 11. IIpakTHyeckue BONMPOCHI KOUHTEIPAIMOHHOIO0 AaHAJIM3a HECTAIMOHAPHBIX
BpPEeMEHHBIX P/I0B. [lHHAMMYeCKUIT MeTOI HAMMEHbIINX KBA/IPATOB.

MeTOI[BI OILICHHUBAaHUA I[OHFOBpeMeHHOﬁ CBA3HU MC)KI[y HCCTaI_[I/IOHapHBIMI/I BpeMeHHBIMI/I
panamu. OrneHuBaHWE B TpeyrosbHOM Mozenu. OIleHWBaHWE paHTa KOWHTETPAIMd METOJIOM
NoxaHceHa. JlvHaMuyeckuii MEeTOJlT HAMMEHBIINX KBaJpaToB. /[MHAMUYECKUI METOJlT HAUMEHBIIINX
KBaJPaToB JUIsl KOMHTEIPUPOBAHHBIX PSI0B IIEPBOr0 NOPsAIKAa MHTETPUPOBAHHOCTH. /[[MHaMUUYECKHi1
METOJI HAaMMEHBIIUX KBAJIpPaTOB JJI1 CUCTEMbl KOWHTETPUPOBAHHBIX PSAAOB, COAEPKALLEH PsIbI

MIEPBOr0 U BTOPOTO MOPSAKOB UHTEIPUPOBAHHOCTH.
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4. MarepuaJjbl TeKyIIero KOHTPOJIs YCIIeBaeMOCTH 00y4arommXxcsi U (POH/ OLeHOYHBIX
CPeACTB MPOMEKYTOYHOM ATTECTAMH MO TUCHUIIIHHE

4.1. Tekymuii KOHTPOJIb yCIIEBA€MOCTH
4.1.1. ®opMbI TEKYLIET0 KOHTPOJISI YCIIEBAEMOCTH
Tema (paznen)

MeTo/bl TEKYIIEro KOHTPOJIst

YCIIEBAEMOCTH

Tema 1. PerpeccMOHHBIN aHAIU3 U YHAOTEHHOCTh [IpakTrueckue 3agaHus.
Hoxknan.

OrneHka cuCTeM ypaBHEHHUH IIpakTrueckue 3agaHus.
Tema 2. Jloxmnan.

Tema 3. Mopenu maHeabHBIX JaHHBIX. [IpakTnueckue 3anaHus.
Hoxknan,.

Tema 4. HenuneliHple MOJeH 1 0TOOP IIpakTrueckue 3agaHus.
Hoxknan,.

Tema 5. [AnanTUBHBIE METOJBl aHAJIM3a BPEMEHHBIX psAAoB. | I[IpakTuueckue 3anaHusl.

[Iporno3uposanne no mojaensim ARMA, ARIMA. Hoxknan,.

Tema 6. [IpuunHHOCTB U GJIOYHAs SK30TCHHOCTb. IIpakTrueckue 3a1aHus.
Hoxknan,.

Tema 7. Metononorust BEeKTOpHBIX aBToperpeccuii (VAR). IIpakTrueckue 3agaHus.
Hoxknan,.

Tewma 8. |baitecoBckuii moaxon. Beenenue B punnbtp Kanmmana | [Ipaktudeckue 3amanus.
baiiecoBckue VAR. Hoxknan.
Tema 9. |HenuHeitnble Mozenu BpeMEHHBIX psaaoB. Moxenu | [IpakTudeckue 3a1anusl.
BPEMEHHBIX pAIoB c ycioBHoH | [loknan.
reTEPOCKETaCTHIHOCTHIO

Tema |[IpoOHO-uHTErpUpoBaHHBIe psabl. HenuneitHsle | [IpakTudeckue 3anaHusl.
10. npeoOpa3oBaHusl U €aUHWYHBIE KOpHH. Ce30HHBIE
€MHUYHBIE KOPHHU.
Tema [[IpakTHueckue  BOIPOCHI  KOMHTErpalMOHHOIO | Jlokmnan.
1. AQHalli3a HECTAllMOHAPHBIX BPEMEHHBIX  PSAOB.

/I[MnHAMUYECKUI METOJ HAUMEHBILINUX KBAJIPaTOB.

4.1.2. MatepuaJibl TEKyLer0 KOHTPOJISl yCIIeBA€MOCTH.
TunoBble oeHOYHBIE MaTepUAJbI 10 TeMme 1. «PerpecCHOHHBIN AaHAJIN3 M JHIOT¢HHOCTH)

BapuaHT NpaKTH4Ye€CKOr0 3aJaHU:
Hcnone3ys naker Eviews, BBINOJHUTH HEOOXOAMMYIO KOPPEKTHPOBKY MOJENH, OLEHEHHOH IO
CTaTUCTUYECKUM JIaHHBIM O KOJHYECTBE COTPYJHUKOB Ha 27 mnpeanpustusx (1 — Homep

OPENIpPUATHSL, X — YUCIIEHHOCTb IIEPCOHANA, Y — KOJIMYECTBO pyKoBoauTenei) [2]:

1 X Y 1 X Y 1 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
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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

BBINOJHUTE OLIEHWBaHUE MOJEIN PETPECCHU Y wa KOHCTAHTY U X, chopMUpYHTE psiZl OCTATKOB.

OpueHTupysch Ha rpaduK 3aBUCMMOCTH OCTaTKOB OT X n a U€ rpauKu, a TaKXKC HCIIOJIb3yA
Yy ) Y

kputepun bpoitma—Ilarana u I'neiizepa, mogo0paTh NoaX0AAIIYI0 (OPMY 3aBUCUMOCTH JUCTIEPCUN

omm6ok or X . CpaBHUTH Ka4€CTBO MOJIETIECH ¢ OAUHAKOBOM JIEBOM YacCThIO, UCIIOJIB3YSl KPUTEPUI
[[IBapia. 3amucaTh mMpeoOpa3oBaHHOE YpaBHEHHE, B KOTOPOM Te€TEPOCKEIACTUYHOCTh HE JOJDKHA
HaOMIOaThC BOBCE WM OBITh JOCTAaTOYHO cJa00 BbIpakeHHOW. OIIGHHTh 3TO ypaBHEHHE.

[IporecTupoBaTh OLIEHEHHYIO MOJEIIb.

OuLeHUTh MOJIENb PErPECCUH Y ya KOHCTaHTY U X, UCTIOJIB3Ysl BCTPOCHHYIO B Eviews mporienypy
B3BEIICHHOTO METO/a HAMMEHBIHNX KBapatoB (WLS). B cOOTBETCTBYIOIIEM OKHE YKa3aTh BECOBYIO
GbyHKIHIO (C KOTOPOH B3BEIIUBAIOTCS OTKJIOHEHHUS ). CpaBHUTH OIEHKH KO (OUIIMEHTOB C OTICHKAMH,
MOJIyYEHHBIMHU [IPH HETIOCPEICTBEHHOM OIICHHUBaHUH MPeoOpa30BaHHOIO YPaBHEHUS.

OOpaTuTh BHUMaHKE HA 0COOEHHOCTH TPOTOKOJIA OlleHUBaHuUs WLS (B3BeIllICHHbIC U HEB3BEIICHHBIC

cratuctuku). CpaBHUTHb 3HAYCHUS R2 JUIS B3BCHICHHBIX M I HEB3BEIICHHBIX CTATHCTHK H
OTIPEICNIUTh KaKoe U3 ABYX 3HAYCHUI OOJIbIIIE.

PaccMoTpeTs BO3MOKHOCTH HCTIONB30BaHus [og-level monenu. ONEHUTh TaKyl0 MOJENb, MPOBECTH
JIMAarHOCTHKY OCTAaTKOB. [Ipr HE0OX0AMMOCTH paciphTe CrieH(PUKAIMIO TPABOM YaCTH ypaBHEHUSI.
YOeauThscs B OnpaBIaHHOCTH TAKOTO PACIIUPEHUSI.

TeMbl T0KJIAA0B:

1. Meroa HaMMEHBILIUX KBAIPaTOB.

2. MoaenupoBaHue CTPyKTYPHOTO CIIBHTA.

3. O6001IeHHBIN METO/T HANMEHBIIINX KBAIPATOB.

4. octymHbIH 0000MIEHHBIA METO]T HAMMEHBIIINX KBAAPATOB.

5. B3BewmeHHbIl METO/I HAMMEHBIINX KBAIPAaTOB

TunoBble OLlEHOYHbIE MATEPHUAJIBI 110 TeMe 2. OleHKa CUCTeM YPaBHEHUil
BapuaHT npakTH4ecKoro 3aJaHus:

Bapuanr 1. [Ipumenenune 10cTynmHOTo 0600IIEHHOTO METO/1a HANMEHBIINX KBaPaTOB
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CFeHepHpOBaTB JAaHHBIC, TOPOKAACMBIC MOJACIIBIO

DGP: y; =12+43x; +2¢;, x=12*@rnd,

£1=0, & =0,7g;_+v;, v; >iidN(0]1), i=1,.,100

Hcnonb3ys creHepupoBaHHbIE JaHHBIE KaK CTaTUCTHYECKHE JaHHbIE, TpoBecT OLS oneHnBaHMe

o yi=a+ ,Bxl- +&; o
CTAaTUCTUYCCKOU MOOCIIN , BBIIIOJIHUTb JUArHOCTHUKY HO,I[O6paHHOI/I MOOCIN.
ITpon3BecTH HEOOXOIMMYIO KOPPEKLIUIO CTATUCTHYECKUX BHIBOJOB OTHOCUTEIBHO 3HAYECHHUIT

ko3 urmenToB. CpaBHUTH MOTYYEHHBIC CTATUCTHYECKUE BBIBOIBI B OTHOIICHUH K03 duiinenTa

'B npu ucnonb3oBanuu OLS onenku, oneHku Heion — Becra, onienku, moydaemoii B Eviews ¢
AR(1) cocrasmstoment, onienku [patica-Yuncrena u onenku Koxpeitna - Opkarra.

4. CpaBHUTH (€CITM MOKHO) COOTBETCTBYIOIINE OIIEHEHHBIE MOJICTTH MEXKITY COOOM, UCTIONB3YsI
uH(OPMAIMOHHBIE KPUTEPHUH.

TeMbl 10KIA10B:

1. OnieHKa METOIOM UHCTPYMEHTAIIBHBIX MEPEMEHHBIX.

2. JIByX11aroBbli METO]l HAMMEHBIIINX KBAJIPATOB.

3. TecTsl Ha ceM(PHUKAIIMIO MOJICIIH.

Tunosblie OLleHOYHBIE MaTepuaibl 0 TeMe 3. Moae/in naHeIbHBIX TaHHBIX.
BapuaHT npakTH4ecKoro 3aaHus:
[Ipoananu3upoBaTh MOJIETb:

2
‘) iid. NOY ) Y= 72

€12 ) o1y O)

P,
rae ! - 00beM MPOU3BOICTBA HEKOTOPOT'O TOBAPA;
S, )

- 00BEM MPOJIaK ITOTO TOBAPA;

Xi HEKOTOpask IepeMEeHHas1, BaXKHas! U IPUHSATHS pelIeHnH 00 00beMax IMpOn3BOJICTBA,
9K30TCHHAs 110 OTHOLICHHUIO K pacCCMaTPUBAEMOM CHCTEME OTHOBPEMEHHBIX YPaBHEHHH.
OnpenenuTpb, Kak XapaKTepU3yeTcsi KaXX10€ U3 ABYX YpaBHEHHI: HEAOUACHTH(PHUINPOBAHO, TOYHO
UICHTUPHUIHUPYEMO, CBEPXHUICHTH(DULIIPYEMO.

o HO :b=0
Onenuts K03 PUIUEHTHI CTPYKTYPHOH (POPMBI M TPOBEPUTH TUTIOTE3Y .

O1neHuTs, KaK BIUSET pelIeHHe, IPUHATOE Ha OCHOBAaHUU ATOH NMPOBEPKU HA UACHTUPHIUPYMOCTh

MOJIEJIM U KaK XapaKTepHU3yeTcsl KaXa0€ U3 ABYX YpaBHEHUI HOBON CHCTEMBI.
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X P S
[TpeamonoKuTh, 4TO IEpEMEHHAsT ~ ! CBsI3aHa C MIEPEMEHHBIMKA U ~! TOXIECTBOM

Xt_Xt—IZPz‘_St Xt
, TaK YTO IEPEMEHHYIO MOYKHO paccMaTpyuBaTh KaKk HHBEHTAPHBIE 3aI1aChl

TOBapa, a Xe =X KaK U3MEHEHHE 3aI1acoB 10 CPAaBHEHUIO C MPEIBIIYIIUM IEPUOIOM.
Kak Bnusiet ata mHOpMaIys Ha BEIBOIBI OTHOCUTEIHHO UACHTU(DUIIUPYEMOCTH MOACITH 1
npoLeaypsl OlleHUBaHUs [2].

TeMmbl I0KIa10B:

1. TpexcryneHuaTblii METOI HAMMEHBIIINX KBAJIPATOB.

2. HenuHeliHble cUCTEMBl YpaBHEHUH.

3. Cucremsbl ypaBHEHUH CIIPOCA: BBIPOKICHHBIE CUCTEMBI.

Tunosble OLleHOYHbIE MaTepHuaJbl 10 TeMe 4. HesiuHeiiHbIe Moge M M 0TOOP
BapuaHT npakTH4YecKoro 3aaHus:

Ha caiire http://pages.stern.nyu.edu/~wgreene/Econometrics/PanelDataSets.htm B c¢aiine Spanish

Dairy Farm Production conepxarcst JaHHbIe 0 TPOU3BOACTBE MOJIOKa Ha 247 depmax Mcnanum 3a
nepuo ¢ 1993 o 1998 r. [2].

[lepemennsle:

FARM —unentudukarop pepmsr;

YEAR —ron 93,94, ...,98.

OOBsICHAIONINE TIEPEMCHHBIE:

COWS — konudecTBO KOpoB, X1 — otkionenus In(COWS) ot ero cpennero mo Bcem pepmam;
LAND - 3emensnble yroabs, LABOR — 3atpats! Tpyna,

FEED — xopm, x11, x22, x33, x44, x12, x13, x14, x23, x24, x34 — xBagpaThl U NPOU3BEICHUS
nepeMeHHsbIx x1, x2, x3, x4;

YEARO93,...,YEARO98 — naMmmu-niepeMeHHbIE.

OOBbscHSIEMbIE TEpEeMEHHbBIE!

MILK — 06bem nmpou3BoACTBa MOJIOKA Ha epme;

YIT=In(MILK).

Hcnonb3ys 3TU JaHHBIE, OLIEHUTh Pa3INYHbIE MOJIENHN C IIEJIbIO BHIICHEHUS BIMSHUS YKa3aHHbBIX
(dakTOpOB HAa 0OBEM ITPOU3BOACTBA MOJIOKA Ha (hepMme.

TeMbl 10KIA10B:

1. I'eTepockeIaCTUYHOCTH B MOJIENHN CO CiIydaitHbIMU 3¢ dekramu.

2. ABTOKOppENLHS B MOACISAX MaHEIbHBIX JaHHBIX.

3. CocrositenpHas U 3((PEeKTUBHAS OLIEHKA JUHAMHUYECKUX MOJIeTIeH TaHeIbHBIX JaHHBIX.
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TunoBble OLlEHOYHBbIE MATEPUAJIBI M0 TeMe 5. AlaNTUBHbIE METO/IbI AHAJIN32 BPEMEHHbIX
psnos. IIpornosuposanue nmo moaensasm ARMA, ARIMA.

BapuaHT NpaKTHYeCKOT0 3a/1aHHA:

Hcnonp3ys naketr Eviews creHeprpoBaTh TaHHBIE O CPETHEAYIIIEBOM MECSIHOM JIOXO0JIE CEMBH (X)
U KOJIMYECTBE aBTOMOOUIIEH (y), UMEIOIINXCS Y ceMbH [2].

[Tomo6paTh MOIXOIAIIYIO TOPSIKOBYIO IPOOUT-MO/IEITH, OOBSICHSIONIYIO KOJTHYECTBO aBTOMOOUIICH
B CEMbE BEJIMYMHON CPETHETYIIEBOTO MECIIHOTO JJOXO0Ia CEMBH.

[Ipoananu3upoBaTh MPOTHO3HBIE Ka4eCcTBa Mo j00panHol Moaenu. CpaBHUTh HX C Ka4€CTBOM
MPOTHO30B 0 TPUBUATBHON MOJIENH, HE YIUTHIBAIOIIEH BIHSIHUE JOXOIOB CEMbH.

Hcnonws3oBaTh IMpOLCCC MOPOKACHUA NaHHDBIX!

yi=x;+¢&,  i=1..,1000

X1 geeey X o
rac 15-->21000 _ HC3aBUCHUMBIC, OIUHAKOBO pPaCIIPCACICHHBIC CITYYaHbIC BCJIMYNHBI, HMCIOIIUC

(100;2100). &;

PaBHOMEPHOE paclpeeICHUE B UHTEPBAJIE ; ! - HE3aBUCUMBIE B COBOKYITHOCTH (1

He3aBHCHMbIE OT *1 ) cllydaiiHble BeJMYMHBL, MMEIOLIIE O/IMHAKOBOE HOPMATBHOE PACTIPEIEIICHUE
| ) _ _ _
s _N(03002] =300 Homms K =3 711100, 7 =1850

Equation ORDERED — Ordered Choice

B o6bexre B Ka4eCTBE METO/1a OLIEHUBaHU BEIOpATh

B Ka4eCTBE pacrpeieeHUs OMHO0K Normal

PaccmoTtpets Tabnuity, moay4aeMyro Kak View — Prediction Evaluation .

Tembl 10K12/10B:

1. Mopnenu co ciydaitHeiMu 3 exramu.

2. Mogenu ¢ ¢pukcupoBaHHBIMH (P (HeKTamMH.
3. lunaMuyeckue MoJenu OMHApHOTO BEIOOpA.
4. ITonynmapameTpudeckas MOAEIb.

5. JIBymepHBbI€ TPOOUT-MO/IEIIH.

TunoBble OLleHOYHbIE MaTePHUAJIbI 110 TeMe 6. [IpUYUHHOCTD M 0J10YHAS IK30T€HHOCTh.
BapuaHT npakTH4YecKoro 3aaHus:
[IpoBectu uccnenoanue 1is psaaa sHaueHnii uaaexkca MMBB (psig IND). Jlannbie i1 3Toro

npuMepa cojiepkarcs Ha caifre http://www.micex.ru/marketdata/indices/data/archive [2].

Jly1s mocTpoeHust TPEXIEPHUOTHOTO CKOJIB3AIIET0 CPEAHETo B akeTe Eviews MOXHO MCIOJIb30BaTh

nenouky Objects — New object = Model = sma 3=(ind(-1) +ind +ind (+1))/3 unu
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BOCITOJIb30BaThCS BCTPOSHHOHN YHKIIUEH @movav:  Genr — sma _3 = @movav(ind(1),3) .

3nauvenne (ind(1),3) yka3pIBaeT Ha TO YTO YCPETHSAIOTCS TEKYIIEE U 2 IPEABIAYINX 3HAUYCHUS psaa

ind(1), To ecTh TeKyIIee U MO OJJHOMY COCETHEMY (10 | MOCJIe) 3HAYCHHUIO CaMOTO psa ind
J1J1s IOCTPOCHHUS TISITUIIEPUOIHOTO CKOJIB3SIIEr0 CPEIHEr0 MOKHO HCIOJIB30BaTh 1ienodky Objects
— New object ™ Model = sma_5=(ind(-2)+ind(-1)+ind-+ind(+1)+ind(+2))/5 uam BOCIIONE30BaTHCS

BCTPOCHHOM dyHKIHei @movav: Genr — sma _5 = @ movav(ind(2),5)

3navenue (ind(2),5) yka3pIBaeT Ha TO YTO YCPETHSAIOTCS TEKyIee U 4 MpeIblIyIIiNX 3HaUeHUs psaa

ind(2), To eCTh TEKyIIee | MO JBa COCEAHEMY (10 U MOCIIE) 3HAYSHHUIO CaMOTO psia ind
TeMmbl T0KIa10B:

1. ®unbTp Xoapuka-IIpeckorra.

2. Meron bpayna.

3. Meroa XonbTa.

4. Meron XonbTa-BunTepca.

5. ®unbTp bakcrepa-Kunra.

Tunosbie OLEHOYHBIE MaTepHAIbI IO TeMe 7. MeTo10/10risl BEKTOPHBIX aBTOperpeccuii
(VAR).

BapuaHT NPaKTHYECKOI0 3aJaHUA:

Paccmotpets crieqyromyto monens VAR(1) nns Tpex psaos [2]:

Yt = 0,6Yl«_1 + O,SZt_l + &1

X, =0,6Y,_; +0,25Z,_; + &4,

Z;, =025X,1+0,6Z,_; +¢&3.

BBISICHUTB: BBITTOJIHEHO JIN 711 3TOW MOJIENIN YCIOBUE CTAOUIBHOCTH; ABISETCS JIM IEpEeMEHHAss X
G-npuunHON A7 NEpeMeHHON Y.

h=X1=2=0

[TocTpouTh peanuzanuio yKazaHHOW MOJIETH, TTojaras Y TEHEepUpys

E14,€ & o
1£>92t>3t yak HesaBHCHMBIC MEXKILY COGOI IIPOLECCH TAYCCOBCKOTO GEIIOr0 mIyMa ¢

Dley)=...= Dles, ) =1

13 IEPEMEHHBIX HE sBisieTcd G-MPUYMHOMN JJIs1 BTOPOU EPEMEHHOM.

. JI1s KaXKaoW mapbl IepeMEHHBIX MPOBEPUTH THIIOTE3Y O TOM, YTO OJHA

Martpuunsiii mommaoM A(L) nmeer 31ech BUI:

1 0 0) (06L 0 05L) (1-06L 0  —05L
AL)=1;-mL=|0 1 0|-| 0 06L 025L 0 1-0,6L —025L
00 1 0 025L 06L 0  —025L 1-06L
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det A(L)=(1-0,6L)1-0,85L)1-0,35L) =0 —

HMECT KOpHHU MOACIb

cTaOuibHa.

Zt—l = 0925Xt—2 + O,6Zt_2 &3

N3 Tperbero ypaBHeHUs
Y, =0,6Y 1 +0,5Z, | + &y =0,6Y, +0,5(0,25X, 5 +0,6Z, 5 + &3, )+ ¢,
Yt = 0,6Yt_1 + 09125Xt—2 + O,3Zt_2 +&; + 0,583’1«_1.

, TaK 4TO

. X
B paMKax MOCIIEJHEr0 ypaBHEHHUS IPOLLIBIE 3HAYEHNS IEPEMEHHOH ~ | MOMOTaloT B

Y

G
HNpeaCcKa3saHuy 3HAYCHHUS x >V

, TaK 4TO

[MocTpouB peanu3anuio ykazaHHOW MOJENH C moMoIsio 00bekTa Model, 06pa3oBath 00BEKT

Group, coaepkanuii Tpu CMOJICTMPOBAHHBIX Psia Yo, Xe.2, . B MeHto0 3TOr0 00BeKTa BHIOpaTh:
View — Granger Causality — Lags to Include=1.

[IpounTepnpeTupoBaTh Pe3yIbTATHI, IPEACTABICHHBIC B ONyUYeHHOW Tabnuiie. [loscHUTh, mouemy
TUIIOTE3a O TOM, UTO NepeMeHHas X He sBisgeTcs G-mpuauHOM 11 Y, MOXKET ObITh OTBEPTHYTOM.

W3menuTs TIyOMHY 3ana3apiBaHui, monaras Lags to Include=2. BeisicHuTbh, U3MeHUIICS JTH

Pe3yNbTaT POBEPKH THUIIOTE3BI >V u noyemy.
[TpoBepuTh Ty XK€ TUIOTE3y, HEe mpulerasi K BCTPOSHHON IPOBEPKE, a OLICHUBAsI HETIOCPEICTBEHHO

ypaBHEHHE
Y, =c()Y,_y +c2)Y, 5 +c(3)X, g +c(4)X, 5 +¢

=0

U TIPOBEPSIsi TUIIOTE3Y c(3) - C(4) . CpaBHUTH: COBMAJIO JU 3HaYeHUE NorydeHHou F —
CTaTHCTUKH CO 3HAYCHHEM, TIPUBEJICHHBIM B TAONHUIIE, TOTYYCHHON B paMKax oO0bekTa Group.
OOBSICHUTH IPUYUHEI [2].

TeMmbl T0KI210B:

1. IIpoBepka HamU4UUsI TPUIMHHOCTH 110 ['pertHIKEDY.

2. Merononorust VAR, BO3HUKAIOIIKE MTPU 3TOM 3aTPYIHEHUS. .
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Tunosble oneHOYHbIe MaTepuaibl 0 TeMe 8. baitecoBckuii moaxoa. Beenenune B puibTp
Kaamana. BailiecoBckne VAR.

BapuaHT NpaKTHYeCKOT0 3a/1aHHA:

*
y =x'f+e, ¢
PaccmoTtpets nieH3ypupoBanHyto [1] perpeccuto nim ToOUT-MOJIENb, Te
HE3aBUCHMO M OJIMHAKOBO paclpeesieHbl, U 3HaUeHUs HaOII01aeMO, €CIIM U He ONPEEIICHO, eCln

2 * %
N[0,07] Y a6 y >0 y
, 1 3HAYCHUC HaoJaroJacMo, €CiIn " HCONIPCACIICHHO, CCIIN

<0

N Ny o
[IpeanonaoxuTh, 9TO KOJIUYECTBO LIEH3YPUPOBAHHBIX HAOMIOACHUN ~ paBHO u 150.¢
0003Hauaer.

BBecTH TaTeHTHYIO IEPEMEHHYIO £ , KOTOpasi COOTBETCTBYET LIEH3ypPUPOBAHHBIM HAOIIOICHUSIM,

z; < i—20
TO €CTh JUUTA I_[eHSypI/IpOBaHHOFO Ha6HIOI[eHHH.

Z .
JInst reHepUPOBAHHUS JIATCHTHBIX TIEPEMEHHBIX | MOYKET UCIOIb30BaThCsA METO/I ITOTTOIHEHHUS
JTAHHBIX.

JlaTeHTHbIE IEpEMEHHbIE 3/IECh MPEACTABISAIOT COO0I MHOXKECTBO HE3aBUCUMBIX CIyYalHbBIX

— oo‘O)
BEJMYMH U UMEIOT YCEUEHHOE HOPMAJILHOE Pacipe/iecHUE HAa MHTEPBAIIE ( >“) ¥ TITOTHOCTH

il o2 -l pro)l —o<z<0 4 o
pacnpeneneHus paBHa ,rae 7 u P gustorcs
GyHKIHMEH MIIOTHOCTH U (PYHKITUEH pacTpeielieHUs HOPMAJIbHON BEITHYUHBI.

-2
[TpunsThH, YTO s BEJIMUMHA HMEET HOPMAJIbHOE pacrpezerneHue, a ¢  ramMa anpuopHoe

pacrpeneneHue.

-2
z;,p,0
[Tokxa3aTk, 4TO BO3MOYKHO SIBHO TIOJYYUTh YCIOBHBIE pacipeaeneHus st L’ B, .

Hcnonp3ys npeapiaynme pe3yabTaTbl KpaTko onucarh aaroputM ['md6ca mist cuMynsauuu

-2
o Z; o
3HAYECHUN l"B >

-2
(o}
[Toka3zaTh, Kak MOTYT OBITH ITOJIyYEHBI pa3yMHbIE CTAPTOBBIC 3HAUCHHS B,

TeMbl 10KIA10B:

1. CommmupoBanue no I'n60cy.

2. Anroputm MeTpomnoduca.

3. Anroput™m Metpononuca-I'acTunrca.

4. ®unstp Kanmana.
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Tunosble oneHOYHBbIe MaTepuabl 10 Teme 9. HesqimHeiiHbIe MOe/IM BpeMEHHBIX PSII0B.
Mope BpeMEHHBIX PAI0B € YCI0BHOM IeTepOCKeIaCTUHYHOCTBIO.
BapuaHT NPaKTHYECKOI0 3aJaHUA:

PaccMoTpeTs cBs3b phiHKa rocynapcTBeHHbIX oonuranuii (I'KO) 1 peIHKa KOPIIOPAaTUBHBIX IIEHHBIX

blcp, " gko,

oymar (Poccwuiickas Toprosas cucrema, PTC) (Peresetsky, Ivanter, 2000)().

€XeTHEBHbIC 3HAUCHUSI WHICKCOB «TONYOBIX QuIIek» (Hanboiee IMKBUIHBIX aKIUi) U

y X y
TOCYAapCTBCHHBIX O6J'II/IFaI_[I/II/I. OGOSH&‘II/ITB ucpes t PAa3HOCTb OJHOAHCBHBIX JOXOAHOCTCH ABYX
PBIHKOB [5]:
blc, ko
pl _ ln & t
blep; ghko,_ _

PaccMoTpeTs Moienh BEIpaBHUBAHHMS TOXOTHOCTEH JIBYX PHIHKOB:

AX; = const+ puX,_| + &

AX, =X

-X .
31ech t -1, [Tapamerp H ymeer embrcn CKOPOCTH BBIPAaBHUBAHUS JOXOAHOCTEU U

NOKa3bIBaeT cTeneHb nHTerpanun peiikoB. Ouennts GARCH (1,1) moxens nHa untepsaie 10.01.96
—10.10.97 (ucnonb3oBatk mporpamMmmy Eviews).

TeMmbl I0KI2/10B:

1. Mogenu ¢ a¢dpexrom peryara: EGARCH, TGARCH.

2. Monen» GARCH-in-Mean.

3. Muoromepusbie mojienu GARCH.

Tunosble oueHOYHbIe MaTepuaibl 0 TeMe 10. /[poOHo-MHTErpupoBaHHbIE PSAAbI.
Henuneiinbie npeoOpa3oBanusi U eIMHUYHbIE KOPHHU. Ce30HHbIE eIMHNYHbIE KOPHU.

BapuaHT NpaKTH4YeCKOro 3a/1aHHA:

CMoJeNHpyHTe pealu3aIyy 5 psSaoB Yt> 25X X2¢5 X3 ,CIIeTysl TIPOTIECCY TIOPOK/ICHUS TAHHBIX:
xip = 1L5x1 . —05x1, 0 + &, X1 =x12 =0,

Xop =15 41 = 0.5x0 9 + €24, X21 =X =0,

X3 =1,5x3,1 =0.5x3,0 + &3, X331 =x33 =0,

Ve = L5x1, +x0p + X34 + E44
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e E1t>€2t5631-€445€5¢ ’

T, — HE3aBUCHMBIE PYT OT APYyra MPOLECCH TayCCOBCKOro Oeoro nyma

E11,€21> 31 E4t,651

C IUCIIEPCHUSIMU, PaBHBIMHU 1 JUIs1 Y PaBHBIMU 2 IS
PaccMoTtpeTs nonyueHHbIe peanu3alnn Kak CTaTUCTUYECKHUE JaHHBIE U UCIIONb3Ysl IPOLENYPY
Moxancena B nakere EViews:

1) OLIEHUTE PAHT KOMHTETPaLuu CUCTEMBI 5 psifioB. COOTBETCTBYET JIM OLIEHEHHOE 3HAUEHHE
TEOPETUUYECKOMY 3HAUEHUIO?

2) OLIEHUTE MO/JIEJIb KOPPEKIMH OIHO0K, COOTBETCTBYIOIIYIO OLIEHEHHOMY PaHTy

KouHTEerpauu. CpaBHUTE OLIEHEHHYIO MOJIENb C TEOPETUYECKOM [2].

Tunosblie oneHOYHbIe MaTepuaibl 0 TeMe 11. [IpakTHYeckne BONPOCHl KOUHTETPALIMOHHOTO
aHAJIM32 HeCTAIMOHAPHBIX BPeMEHHBIX PsAA0B. {lnHaMu4ecknii MeT0] HAUMEHbIIHUX
KBaJIpaToB.

TeMbI T0KIa10B:

1. [TpoBepKa THIOTE3bI €AUHUIHOTO KOPHS U HEJIMHEWHBIE TPE0OPa30BaHMs BPEMEHHBIX PSIIOB.

2. OlieHMBaHUE paHTa KOMHTETpaliu METOI0M Noxancena.

3. luHaMUYeCKU METOJ] HAUMEHBIIIUX KBAJIPaTOB.

4.2. [IpomeskyTOYHAS ATTECTAUA

4.2.1. llepeyeHb KOMIETEHUMI ¢ YKa3aHMEM 3TANoOB UX ()OPMHUPOBAHMS B NMpoIecce 0CBOCHMSI
o0pa3oBarejibHOM nporpammel. [lokasarenn u KpuTepuH OLEHUBAHUS KOMIIETEHIIUI C y4eTOM
yrana ux GopMHpOBaHUA

Kon HaunmenoBanue Kon HaunmeHnoBaHme 3Tama 0CBOCHHUS
KOMIIETEHIIUH KOMITETEHIIH JTana OCBOCHHUS KOMITETEHIUH
KOMITETEHIUH
OK-1 CrocoOHOCTE K OK-1.1 CrocoOHOCTE MIPOBE/ICHHE
a0CTpaKTHOMY aHaIM3a COCTOSIHMSI M OIICHKHU
MBIIUICHAIO,  AHATU3Y, MIEPCIIEKTUB pa3BUTHSA
CUHTE3Y DKOHOMHYECKHX H COLHAIBHBIX

CHUCTCM B YCJIOBUAX B3alMOCBS3eH
MCKIAY ux BHYTPCHHUMU u
BHEIIHUMH (paKTOpPaMH

OIIK-2 ['oTOBHOCTH pPYKOBOAMTH OIIK 2.2. CrnocoOHOCT, ~ CaMOCTOSITEIIBHO
KOJUIEKTUBOM B cdepe U3ydaTh Hay4yHYIO JINTEparypy IO
CBOEH SKOHOMETPUUYECKUM MeToJIaM
npodeccroHanbHOM WCCIICIOBAHUS
ACATCIIbHOCTH,
TOJIEPAHTHO
BOCIIpUHUMAs
ColLlMaJIbHbIE,
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STHUYECKHUE,
KOH(ECCHOHANLHBIE |
KYJbTYPHBIC pa3indus

YOPaBICHUYECKUX PEIICHUN U
00OCHOBBIBaTh UX BBIOOp Ha

JTan ocBOCHUs! Iloka3zaTenn Kpurepnii onennBanus
KOMIeTeHIUH OLlCHHBAHUS
OK-1.2 Cnoco6Hocts | CnocoOHOCTB poBoAMTH | OnpenenseT BIHUSHUE COBPEMEHHBIX
NPOBEJCHNE AaHaIN3a | UCCIEIOBAaHNE JICITEIFHOCTH | SKOHOMUYECKUX TCHICHINI Ha pa3BUTHE
COCTOSIHUSI M OLEHKH | KOPIIOpaluHy, e€ | 5)KOHOMUYECKON aKTUBHOCTH KOMITAHUH.
MEPCICKTHB PA3BUTHA | COOTBETCTBHE  LEMAM M|
N UHHMAaeT BIICHYECKHU IICHUS
HKOHOMHYECKUX W |3a1a4aM  XOBSHCTBEHHOTO | P T YHpaBJICHYCCKUC pCIlCHIA
Ha OCHOBE MOJICIIMPOBAHUS KOHKPETHOM
COIIMAJBHBIX CHCTEM B | pa3BUTHSA, MPOTHO3UPOBATH AP p
HKOHOMHYECKOW CUTYaIHUH.
YCIOBHSIX BO3MOXKHO€  pa3BUTHE B
B3aUMOCBSI3€H MeXIy | Oyaymem;
UX BHYTPEHHHMMU U
IP CrnocoGHOCTh
BHEIIHUMH (paKTOpaMH
pa3pabareiBaTh  BapUAHTHI

YIPABICHUYECKUX PEIICHUH,
000CHOBaHHBIX Ha OCHOBE
KpUTEpHEB COLIMATIbHO-
SKOHOMHUYECKOU
s dexTuBHOCTH

OCHOBE KpUTEpHEB

COLIMAJIBHO-D)KOHOMUYECKON

3¢ EKTUBHOCTH
OIIK 2.2. | Cnocoben  pa3pabatbiBaTh | Bmazeer wmeronamu, NpHUHLMNAMH U
CrnocoOHOCTH BapUaHThl YNPaBJIEHYECKUX | MHCTPYMEHTAMH OLIEHKH U 00OCHOBaHMSI
CaMOCTOSITETTLHO pemieHHI ¥ OOOCHOBBIBATH | BADUAHTOB YIPABICHUYECKUX PpEIICHUI
U3y4aTh Hay4yHYIO | UIX BbIOOp Ha  OCHOBE |HA OCHOBE KPHUTEPHEB COLMAIBHO-
JIUTEpaTypy 0 | KpUTEpUEB COLUAIIBHO- | PKOHOMHYECKON 3(PPEKTUBHOCTH.
HKOHOMETPUYECKUM HKOHOMHYECKOU
MeTOoJIaM 3¢ EKTUBHOCTH
UCCIIEI0BaHUS Crnocoben IPUHUMATD

METObI U PUHIUIIBL

4.2.2. ®opma u cpeacTaa

DK3aMEH MPOBOJUTCS C
MPaKTUYECKOTO 3aaHusl.

(MeToABI) NPOBECHUS POMEKYTOYHOM aTTecTaluu
IPUMEHEHUEM CJEIYIOIUX METOM0B (CPEeACTB): YCTHOIO oOIpoca M

4.2.3. TunoBble OLIEHOYHBbIE CPEICTBA

Choucox BOIIPOCOB 1JIA MOJATOTOBKH K IK3aMEHY

1. DTanbl SMIUPUYECKOTO aHATN3a SKOHOMUYECKHX 3a/1ay.

2. Knaccuueckas TMHETHAs MOJIENTb PETPECCUU.
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3. OueHka MeT0/I0M HaMMEHBIIIUX KBaJAPaTOB.

4. MeTox MOMEHTOB.

5. MHK-oueHKkH 111 MHOKECTBEHHOUM pPETPECCUH.

6. Teopema ['aycca — Mapkosa.

7. IlocTpO€HHE TOBEPUTEIIBHBIX MHOKECTB U IIPOBEPKA TUIIOTES.

8. Acumnrorunueckue cBoiictea MHK-o1eHok.

9. Bri6op pynkimonanpHoM Gopmbl. OmmoOku crienupruKaiim.

10.

11

35

[Tpo6iieMa MyTbTUKOIIMHEAPHOCTH.

. [Ipobnema rerepocKke7aCTUIHOCTH.
12.
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.
23.
24.
25.
26.
27.
28.
29.
30.
31.
32.
33.
34.

TecTupoBaHue TUNOTE3 MPU HATUYUH I€TEPOCKEAACTUYHOCTH.
TectupoBaHue Ha IPUCYTCTBHE F€TEPOCKEAACTUYHOCTH.

0O0600menusrit MHK.

Hocrynubsiit OMHK.

DHJIOreHHOCTh. VICTOYHUKH 3HJIOT€HHOCTH.

Cwmemenne B MHK-onieskax n3-3a SHIOT€HHOCTH.

HNucTpymeHTanbHbIe TepeMeHHble. TpeOGoBaHus K HHCTPYMEHTAIbHBIM EPEMEHHBIM.
2-ctynenyatsii MHK.

[Ipob6nems! 2-crynenyaroro MHK.

Cnabpie HTHCTpYMEHTHI. TeCThl Ha SHIOTE€HHOCTb.

TecT ycnoBuii cBepXuaeHTUDUKAITIH.

MHK pinis cuctem ypaBHEHUH.

DK30T€HHOCTh OOBSCHSIOMINX MepeMeHHBIX. CTporas 3K30Tr€HHOCTb.
[TpumepsicucTeM: BHENTHE He cBsizaHHbIe ypaBHeHUs (SUR), maHenbHbIe TaHHBIC.
Bun matpuiisl KoBapuauu onoox.

Onenka o6weauaeHHbIM MHK.

Onenka OMHK u noctynaeiv OMHK.

OrneHka BHEIIHE HE CBA3aHHBIX YPaBHEHUN ¢ OTPAaHUYEHUSIMH Ha MapaMeTphl.
OneHka CUCTEM ypaBHEHHI ¢ TOMOIIbI0 HHCTPYMEHTAIbHBIX IIEPEMEHHBIX.
2-ctynenuatsiii MHK 11 cuctem ypaBHEHMI.

3-ctynenyarsii MHK.

OO0001IeHHBII METO MOMEHTOB.

Marpuiisl BecoB. OnTrumanbHasi MaTpUIla BECOB.

. Bei6op MeToza onieHku cucrteM. TecTUpOBaHME TUIIOTES.
36.
37.

CucreMbl OTHOBPEMEHHBIX YPAaBHEHUI.

VYcnoBus uckmovenus. CokpaiienHas popma. JInHeiHble orpanndeHuns o01ero Buja.
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38. YcnoBust uneHTUGUKAIMN, OTCYTCTBUS UACHTH(PUKAIIUN, TOYHON UICHTU(UKAIINY U
CBEPXUICHTU(DUKAIIH.

39. DddexTrBHAS OIICHKA TAPAMETPOB COKPAIEHHON (HOPMBI.

40. Unentudukanus Ha OCHOBE IPOU3BOJIBHBIX OTPAHUYCHUI MEXTY YPAaBHCHUSMU.
41. Unentudukanms Ha OCHOBE OTPAaHHYEHUN HA MATPUILy KOBapHAIIHH.

42. HennHENHOCTD 110 3HIOT€HHBIM [IEPEMEHHBIM.

43. [IpobseMa mpoIyIeHHBIX IEPEMEHHBIX

44. ®uxcupoBarHbie 3QeKThI, crydaiiHbie ) HEKTHI.

45. IlpennonoxkeHus 00 OMUOKaX: CTPOrasi IK30r€HHOCTh OOBIICHSIONINX TTEPEMEHHBIX,
MONEPHO/IHASL SK30T€HHOCTb.

46. OuEHKN ypaBHEHHS B Pa3HOCTSX.

47. OueHKH naHesei co caydaiHpIMU Y PeKTamu.

48. Ouenku nanenei ¢ puxcupoBaHHbIMU dPdexTamu. Tect Xaycmana.

49 Knactepusanusi HaOJIIOICHUN.

50. IuckpeTHbIE 3aBUCUMBbIE TIEPEMEHHBIE.

51. JIuneitHast MOJIEb BEPOATHOCTH.

52. TIpobur-moensp.

53. Jloructuueckas MOJAEIb.

54. OneHka METOJIOM MaKCUMAJIBHOTO MPaBIOMOI00USI.

55. DHIIOTEHHOCTD B OOBSICHSIOMIUX TIEPEMEHHBIX.

56. MHOXeCTBEHHAas TOTUCTUYECKASI MOJIEb.

57. YnopsiioueHHbIE IOTUCTUYECKHE U TIPOOUT-MOJIEIH.

58. LleH3ypupoBaHHBIC PETPECCUN U HECTydalHbIC BRIOOPKH.

59. ToOGuT-MoIeIn.

60. I'eTeporeHHOCTh U SHIAOTCHHOCTH B TOOUT-MOJIETISX.

61. CenexTuBHAas BEIOOPKA. TECTUPOBAHHUE U KOPPEKLIUS CMELICHUS CEIEKTUBHON BHIOOPKHU.

62. O1ieHKa IporpaMm M 3KCIIEPUMEHTOB.

63. IIpoGnema nu3aiiHa SKCIIEPUMEHTOB U CaMOOTOOP.

64. MeTozbl OLICHKH ¢ UCITIOJIb30BaHUEM propensityscore.

65. MeTozibl OLIEHKH € UCIOJIb30BAaHUEM UHCTPYMEHTAIbHBIX IEPEMEHHBIX.
66. CrinaxuBaHue BPEMEHHOTO psja.

67. Ilporao3upoBanue OyayImuX 3HAYCHUH BPEMEHHOTO PsJIa.

68. Cxonp3simue cpeanue. unbtp Xoapuka — [Ipeckorra.

69. IIpocToe 3KCIOHEHIIMATbHOE CTIaKUBaHUE.

70. JIBoitHOE PKCITOHEHIIMATILHOE CIIaXKMBaHUE, MeTo1 bpayHa.
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71. Meton XonbTta. Meton Xonbra — Bunrepca.

72. ®unwtp bakcrepa — Kunra.

73. IIporno3upoBanue o mojaensim ARMA.

74. IIporno3upoBanue no MmoaesIMARIMA.

75. IlonaTust npuarHHOCTH 110 ['peltHKepy 1 OJ0YHOM 3K30T€HHOCTH OJTHOW TPYIIIBI IEPEMEHHBIX
OTHOCUTEJILHO JAPYTOM IPYMIIbI IEPEMEHHBIX.

76. Metononorust VAR u ee uHcTpyMeHTapuii (GyHKIIMHA UMITYILCHOTO OTKJIMKA U JCKOMITO3UIIUH
JUCTIEpCUi OMMOOK MTPOTHO30B).

77. CyTb 0aifeCOBCKOTO MOAX0/Ia, €T0 OTIIMYUE OT YACTOTHOTO (KJIACCHYECKOT0) MOIX0/1a.
78. Ilepexon OT anpuOPHOTO pacIpeeIeHNs K allOCTEPUOPHOMY.

79. ConpsiKEHHbIE paclpeeIeHuUs.

80. baliecoBckue TOUEYHEBIE OIIEHKH.

81. baiiecoBckue JOBEPUTEIbHBIE HHTEPBAIIBI.

82. bailecoBckas mpoBepKa rUIOTE3.

83. bailecoBCKHE BBIBOIbI B MOJIEJIA HOPMAJIBHOM JIMNHEHHON PErpecCcum.

84. MeTo/ipl MoTydeHus BBIOOPOK U3 allOCTEPUOPHOTO PACIIPEICIICHHUS.

85. CommmupoBanue o ['u66cy.

86. Anroput™m Metponomuca.

87. Anroputm Metpononuca — ['acTunrca.

88. bailecoBCKUI MOIX01 B MOJACIISIX MPOCTPAHCTBA COCTOSTHUIM.

89. ®unbTp Kanmana.

90. KoHCcTpyKI1IMs anropurma.

91. ®unbTpalys U CriakKuBaHue.

92. CTpyKTypHBIE MOJICJIM BPEMEHHBIX PSAJIOB.

93. baitecoBckue VAR.

94. Mopenu BpEMEHHBIX PSJIOB C YCIOBHOM I'eTepOCKEIACTUYHOCTHIO; MOTHUBALIUS K X
HCIIOJIb30BaHUIO.

95. Moaens ARCH, ee HemocTaTKH.

96. TectupoBanue Ha ARCH-addexr.

97. Monenu AR/ARCH.

98. CranapTU30BaHHBIE OCTATKHU.

99. O606mennas ARCHwmonens (GARCH), ee mpenmytiiecTBa 1 HEJJOCTaTKH.

100. TectupoBanue Ha GARCH s¢ddexr.

101. Monenn AR/GARCH.

102. Monens IGARCH.
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103. Monenu ¢ a¢dexrom peraara: EGARCH, TARCH.

104. KpuBasi BIusiHUS HOBOCTEM.

105. TIpoBepka rumoTe3bl 00 OTCYTCTBUHM ACUMMETPHH BIMSHUS TJIOXUX M XOPOITUX HOBOCTEH.
106. KomnonentHas GARCH.

107 Moxens GARCH-in-Mean.

108. Muoromepusie moaenu GARCH.

109. JIpoOHO-UHTErpUPOBAHHBIC BPEMEHHBIC PSIIBI.

110. Monens ARFIMA.

111. IIpoBepka runoTe3bl €IMHUYHOTO KOPHSI

112. Henuneiinble mpeoOpa3oBaHusi BPEMEHHBIX PSIIOB.

113. Beibop Mexay IpOBEpKO HATMYHUS SAMHUIHOTO KOPHS B YPOBHSIX M MPOBEPKON HATTUIHS
€IMHUYHOTO KOpHS B Jlorapupmax ypoBHEH.

114. IIpoBepka runoTe3 0 HATMYUK Y BPEMEHHOTO psifia CE30HHBIX €AMHUYHBIX KOPHEH.

IIpumepHbIe BAPHAHTHI IK3aMEHANIMOHHBIX OUJIETOB:
3K3AMEHAIIMOHHBIN BUJIET Ne 1

N0 JMCHUIIMHE « DKOHOMETPHKA (IPOABHUHYTHIN YPOBEHbD)»

1. DK30reHHOCTh OOBACHAIOMUX NepeMeHHbIX. CTporas 3K30reHHOCTb.
2. TecrupoBanue Ha ARCH-3¢ddexr.
3. JIs KasKao0ro U3 TpexX ypaBHEHUN BBIACHUTb, BBIITOJIHAIOTCS JIU OPSIKOBBIE U PAHIOBBIE
yCIOBHS UACHTUDUIPYEMOCTH [5]:

B+ Bl + i@ +r13b-1 = €

BBy + Wy + B3Ny + 7228 +y2aWiy =6

BaWy + Ny + 7328, + 733F1 + 7341 = €3

W, N

rIe ! - mHJEKC LIeH, 3apIuIaTa, IpOoQCOM3HBIN B3HOC COOTBETCTBEHHO (DHIOI€HHBIE

S
MepeMEeHHBIE), a < U ~! - IpOM3BOAMTEIHLHOCTD TPYIa U KOJMYECTBO 3a0aCTOBOK (3K30I€HHBIE

MepEMEHHEIE).

TTOBTOPUTH IPOBEPKY IIPH AOMOJIHATENBHBIX OIPAHUYEHUAX: / 32 0 7327 1; Y32 =733,
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3K3AMEHAIIMOHHBIN BUJIET Ne 2
10 IMCHUIJIMHE «IKOHOMETPHUKA (MMPOABUHYTHIN YPOBEHb)»
1. UucTpymeHnTanbHble niepeMeHHble. TpeboBaHus K HHCTPYMEHTAIbHBIM IEPEMEHHBIM.

2. Muoromepubie Moaenu GARCH.
Py, =1)=Fla+pd,)

nepeMeHHas (nmpuHumaromas 3Hauenust 0 u 1). Pesynbratel 100 HaOar0A€HUH IpeICTaBICHBI B

3. PaccMoTpeth Mozienb OMHApHOTO BBIOOpa , e d . ¢buKTUBHASA

BHJIe TaOHI [5]:

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

OneHuTh napameTpsl a.p , ucnonb3ys: logit-monens; probit-monens. B 1Byx cimydasx

Holﬂzo

IIPOBEPUTH TUIIOTE3Y U CPABHUTH BBIBOJIBI.

IIkaaa oneHNBaHUA
Ouenka 5 (OTJIMYHO) CTaBUTCS B TOM ClIy4ae, KOrja OOyJarouIuicss MCYEPITBIBAIOIIE 3HACT BECh

POrpaMMHBIM MaTepHall, OTIMYHO MOHHMMaeT M MPOYHO ycBomia ero. Ha Bompockl (B mpenenax
IIPOrpaMMBbl) 1a€T TPaBUJIbHbBIE, CO3HATENIBHBIE M YBEPEHHBIE OTBETHI. B YCTHBIX OTBETaX MOJIb3yETCs
JUTEPATypHO NPAaBUIBHBIM S3BIKOM W He JomyckaeT ommOok. B xome Tekymieil aTrecranuu
y4acTBOBaJlI B JIMCKYCCHSIX, 3alllumial 3cce U pedepaTsl. B xome mpomexyToyHON aTTecTaluu
JEMOHCTPHUPYET CIOCOOHOCTh MPOBEACHMS aHAM3a COCTOSHUS M OLIEHKHU MEpPCHEKTUB Pa3BUTUA
PKOHOMUYECKUX U COLMAJIBHBIX CHUCTEM B YCIOBHUAX B3aUMOCBSI3€H MEXKIYy MX BHYTPEHHUMHU U
BHEIIHUMH (PaKTOPAMHU; CAMOCTOSTENILHO M3Yy4aTh HAYUYHYIO JIMTEPATypy HO SKOHOMETPUYECKUM
METO/aM HMCCIIETOBAHUS.

Onpenenser BIMSHUE COBPEMEHHBIX SKOHOMHYECKHMX TEHICHUMH Ha Pa3BUTHE 3KOHOMMYECKOU
AKTUBHOCTM KOMIIAHWH; NPUHUMAET YIPABICHYECKUE PpEIIEHUS Ha OCHOBE MOJAEINPOBAHUSA
KOHKPETHOH HSKOHOMUYECKOM CHUTYyalluM; BIJIAJEET METOJaMH{, IPUHLUIAMU U HHCTPYMEHTaMU
OLIGHKH ¥ O0OCHOBAHHUSI BapUAHTOB YIPABIEHYECKUX PEHICHUH Ha OCHOBE KPUTEPUEB COLUAIBHO-

SKOHOMUYECKON 3D (PEKTUBHOCTH.
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Onenka 4 (Xopomo) CTaBUTCS B TOM CiIydae, Korja oOydarouiuiics 3HaeT Bech TpeOyemble
IporpaMMOil Marepuai, XOpOILIo MOHMMAeT M MPOYHO ycBoms ero. Ha Bompockl B mpexpenax
porpaMMbl OTBeuaeT 0Oe3 3aTpyqHeHui. B Xoae Tekymero KOHTpOJS IOKasald, 4TO yMEET
IPUMEHATh IOJYyYEHHbIE 3HAHUSA B INPAKTHUUECKUX 3aJaHUsAX. B yCTHBIX OTBeTax MOJb3yeTcs
podeCCHOHATILHBIM A3BIKOM U HE JIeNIaeT IpyObIX omnOoK. [ paMOTHO H31araetT MaTepuaa 1o Teme.
B otBere Ha OMJIET OTCYTCTBYIOT CYIIECTBEHHBIC HETOYHOCTH. BO3MOXHBI 3aTpynHEHHS C
npUBeJeHUEM NpuMepoB. Ha mpakTHyecKux 3aHATHAX y4acTBOBAN B JUCKYCCHUSX, 3aLUILAN 3CCE U
pedepatsr. OOydarOMMICS TEMOHCTPUPYET CIIOCOOHOCTH MPOBEJCHUS aHAIM3a COCTOSIHUS U OLICHKH
NEPCIEKTHB Pa3BUTHS SKOHOMUYECKUX U COLMAIBHBIX CUCTEM B YCIIOBHUSAX B3aUMOCBSI3EH MEXKIY HX
BHYTPCHHUMH M BHEIIHUMHU (PaKTOpaMHU; CaMOCTOSTENIBHO H3Yy4aTh HAYYHYIO JIUTEpaTypy IO
9KOHOMETPUYECKUM METO/IaM MCCIIEIOBAHHUS.

Jlonmyckaer HeOOJbIIME HETOYHOCTH B ONPEAEICHHUU BIMSHUS COBPEMEHHBIX SKOHOMHUYECKUX
TEHJCHIIMM Ha pa3BUTHE SKOHOMHYECKOW AKTHBHOCTH KOMIAHWHU; B NMPHUHATHHU YIPABICHUYECKUX
pelIeHu Ha OCHOBE MOJEIUPOBAaHUS KOHKPETHON 3KOHOMHYECKOW CUTyalluu; BIAACET METOLAMU,
IPUHIUIIAMUA U UHCTPYMEHTAMH OLIEHKH 1 0OOCHOBAHUS BAPUAHTOB YNPAaBJIECHYECKUX PELICHUN Ha
OCHOBE KPUTEPHEB COIMMAIBHO-D)KOHOMUYECKOM 3(P(HEKTUBHOCTH.

Onenka 3 (yIOBIETBOPHUTEIBHO) CTaBUTCS B TOM CiIydae, KOrJa OOyYaromIuiics oOHAapyXHBaeT
3HaHUS TOJBKO 0a30BBIX KaTeropuid. [Ipy mpuMeHeHuN 3HaHMI Ha TPAKTUKE UCIBITHIBAET HEKOTOPHIE
3aTPyIHEHUs] U IPEOOJIeBAaeT MX € HEOOJIBIIONH MOMOIIBIO MpernojaBarens. B ycTHbIX oTBeTax
JIOITyCKAEeT OMIMOKHU MPH U3JI0KEHUH MaTepuasa U B IOCTPOCHUH pedr. B xoae Tekyiei aTrectanuu
HE y4acTBOBaJ B AMCKYCCHX, HE 3aIlIMIIal 3cce U pedeparsl. B oTBeTax 1OMyCKatOTCsl HETOYHOCTH,
OHM HEJOCTAaTOYHO apryMeHTHpoBaHbl. OOyyaromMics JEMOHCTPUPYET Ha HHU3KOM YpPOBHE
IIPOBE/ICHUS aHAJIM3a COCTOSHUS M OLEHKH MEPCIEKTUB Pa3BUTHs SKOHOMUYECKHUX M COLMATIBHBIX
CHUCTEM B YCJIOBUSAX B3aUMOCBSA3€M MEXIy MX BHYTPEHHMMU M BHEIIHUMH (aKTOPAMU;
CaMOCTOSITENIFHO U3Yy4aTh HAYUHYIO JJUTEPATYPY 110 SKOHOMETPUUECKUM METO/1aM HCCIIeIOBaHMUA.
JlomyckaeT cyliecTBeHHbIE HETOUHOCTH MIPU ONPEACTICHNUN BIMSHUS COBPEMEHHbBIX YKOHOMHUYECKUX
TEHJEHIMI Ha pa3BUTHE SKOHOMHYECKOM aKTUBHOCTH KOMIIAHWHU; HE BCErja IOTOB IPUHUMATh
yIpaBJIEHYECKUE PEIICHUS Ha OCHOBE MOJEIMPOBAHMS KOHKPETHOW 3KOHOMUYECKOH CUTYaIUH.
Bnaneer Meronamu, NpUHIMIIAMH M MHCTPYMEHTAMHU OIICHKH, HO HE TOTOB K OOOCHOBAaHUIO
BApUAaHTOB YNPABJICHUYECKUX PpEIICHUH Ha OCHOBE KPHUTEPHEB COIHAIBbHO-IKOHOMHYECKON

3¢ (HeKTHBHOCTH.
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Onenka 2 (HEyIOBJICTBOPUTEIHHO) CTAaBUTCS B TOM Clly4yae, KOrja oOydJaromuiicss 0OHapyXUBaeT
He3HaHMEe OOJIBIION YaCTH MPOTPaMMHOT0 MaTepualia, OTBEYaeT, Kak MPABUJIIO, JIUIIb Ha HABOIAIIHNE
BOIIPOCHI TIperojaBaTeist HeyBepeHHO. Ilpym mpuMeHeHMM 3HAaHMH HAa TNPAKTUKE HCIIBITHIBACT
3aTpyJHEHUS U HE TPEOJ0IeBaeT UX C HeOOIbIIOW MOMOIIBIO NpenoaaBaTens. B ycTHBIX oTBeTax
JIOITyCKaeT OLIMOKH MPH U3JI0KEHUH MaTepualia U B IIOCTPOCHUH peur. Ha nmpakTHUecKux 3aHATHSAX
HE y4acTBOBaJ B JUCKYCCHSX, HE 3aluIain cce U pedepaTsl. CTyAEHT HE CIIOCOOCH MPOBEICHHUS
aHaJIM3a COCTOSHUS M OLCHKH IEPCHEKTHUB PAa3BUTHS 3KOHOMHYECKMX M COIMAIBHBIX CHCTEM B
YCIOBHUSIX B3aUMOCBSI3€H MEXIY MX BHYTPEHHHMH M BHEIIHHUMH (DAKTOPaMH; CaMOCTOSTEIBHO
U3y4aTh HAyYHYIO JIUTEPATYPY MO0 SKOHOMETPUUECKUM METO/IaM HCCIIEIOBAHMUS.

He onpenensier BnusiHUEe COBPEMEHHBIX YKOHOMHUYECKUX TEHJICHIMHA Ha pa3BUTHE SYKOHOMHYECKOM
aKTHMBHOCTH KOMIIAHWH, HE NPHHUMAET YNPABICHYECKHE PEUICHUS HAa OCHOBE MOJAEIHPOBAHHS
KOHKPETHOW 3KOHOMHYECKOH CHTYyaIlMH; HE BIAACeT METOAAMH, NMPHHLIUIIAMU U WHCTPYMEHTaMH
OLIGHKH ¥ O0OCHOBAHHUSI BapUAHTOB YIPABIEHYECKUX PEHICHUH Ha OCHOBE KPUTEPUEB COLUAIBHO-

HKOHOMHYECKON APPEKTUBHOCTH.

4.3. MeToanyeckue MaTepuabl
MeToanyeckue MaTepualibl, MO3BOJIAIONIAE OLIEHUBATH 3HAHUSA U YMEHHUSI 00y4alOIMXCsA NP

NPOBEACHUS IPOMEKYTOYHOM aTTecTaluu
IIponenypa npoBeaeHnst yCTHOTO IK3aMeHa
ATTeCTallMOHHBIE MCTIBITAHUS MPOBOJATCS IMpernojaBaTesieM, BEAyIIUM JIEKIMOHHbBIE 3aHATUS 10
JaHHOW AucUUIUINHE. Bo BpeMs aTTecTallMOHHBIX MCHBITAHUN 00y4aronifecss MOTyT MOJIb30BAaThCs
IporpaMMOil yuyeOHOH INUCHMIUIMHBL, a TakXe C pa3pellieHus MpenojaBareis KaJbKyJISTOpaMU.
Bpewmst moAroToBky oTBeTa MpHU cAaye 3K3aMeHa B YCTHOM (hopMe JTOJIKHO COCTaBIATh HEe MeHee 20
MUHYT (I10 KETaHUI0 00Yy4aromerocs OTBET MOXKET OBITh JOCPOYHBIM). BpeMms oTBera — He Gosee 15
MUHYT. [lpy mOArOTOBKE K YCTHOMY 3K3aMEHY SK3aMEHYEMbIii, Kak MPaBUIIo, BEJIET 3aliCH B JIMCTE
YCTHOT'O OTBETA, KOTOPBIN 3aTeM (110 OKOHYAHUH SK3aMEHA) CIaeTCs 3K3aMEHATOopYy.

[Tpu npoBeieHNN YCTHOTO 9K3aMEHa HK3aMEHAIIMOHHBIN OUJIeT BEIOUPAET caM K3aMEHYEMbIi
B Cly4yailHOM TMoOpsake. ODK3aMEHaTopy TMpeoCTaBiseTcsl MpaBo 3agaBaTh O0OydaromUMCs
JIOTIOTHUTEJIbHBIE BOMPOCHl B paMKax MpOTrpamMMbl JAMCUMILTMHBI TEKYIIEro ceMecTpa, a TaKxke,
IIOMHMMO TEOPETUYECKUX BOIIPOCOB, 1aBaTh 3a/1a4, KOTOPBIE U3yYaINCh HA IPAKTUYECKUX 3aHATHUSAX.
OreHKa pe3yJIbTaTOB YCTHOTO aTTECTAIIMOHHOTO UCTIBITAHUS OOBABISACTCA 00Y4aIOLUIMMCS B ICHD €T0
npoBeneHus. [Ipu npoBegeHnH yCTHOTO PK3aMEHa B ayIUTOPUU MOTYT OJHOBPEMEHHO HAXOAUTHCS
He OoJiee mecTH sKk3aMenytonmxcs. [1o okoHuaHUM OTBETa Ha BONPOCH! OMIeTa 3K3aMEHATOP MOXKET
3aJaTh 9K3aMEHYeMOMY JIOTIOJIHUTENIbHBIE W YTOUHSIONIME BONPOCH B Ipenenax y4eOHOro

MaTcpHalia, BBIHCCCHHOI'O Ha 9K3aMCH.

30



5. Meroanyeckue yKazaHus 11 00y4alOMIMUXCS 10 OCBOCHUIO TUCHUNIMHBI
CaMOnoOAroTOBKA K NPAKTHYECKUM 3aHATHAM

[Ipu moATOTOBKE K MPAKTUYECKOMY 3aHSATHIO HEOOXOAMMO TMOMHHUTH, YTO Ta WM HWHas
JUCIUIUIMHA TECHO CBsS3aHa C paHee H3y4aeMbIMHU KypcaMu. boriee TOro, MMEHHO CHHTE3
MOJIYYEHHBIX paHee 3HAaHUW M TEKYIIero Marepuania Mo Kypcy JAejlaeT MOJAr0TOBKY pe3yJlbTaTUBHOM
Y BCECTOPOHHEM.

Ha ceMuHapckux 3aHATHUAX CTYIEHT JOJDKEH YMETh IMOCIEA0BATEIbHO HM3JIaraTb CBOM MBICIU U
apryMEHTHPOBAHHO MX OTCTAUBATh.

JI1st TOCTHIKEHUS STOM IeJIn HE0O0X 0 IUMO:

1) 03HAKOMUTBCS C COOTBETCTBYIOIIEH TEMOW MPOTrpaMMBbl TUCLIUIUIMHBL;

2) OCMBICIIUTH KPYT U3y4aeMbIX BOIIPOCOB U JIOTHKY UX PAaCCMOTPEHUS;

3) U3yYuTh PEKOMEHOBAHHYIO JINTEPATYPY O IAaHHOU TEME;

4) TIIATEIBHO U3YUUTD JIEKIIMOHHBIA MaTepHa,

5) 03HaKOMHTHCS C BOIMPOCAMHU OUEPETHOTO CEMUHAPCKOIO 3aHSTHUS;

6) MOATOTOBUTH KPAaTKOE BBICTYIUICHHE MO Ka)KIOMY M3 BBIHECCHHBIX Ha CEMHHAPCKOE 3aHSTHE
BOIIPOCY.

N3ydeHne BOMPOCOB OUYEPENHON TeMbI TpeOyeT TIyOOKOTO YCBOCHUS TEOPETHUYECKUX OCHOB
JUCITUTIMHBI, PACKPBITHSI CYIITHOCTH OCHOBHBIX 2KOHOMUYECKUX KaTErOpHid, TPOOIIEMHBIX aCTIEKTOB
TEeMBI ¥ aHaIM3a (PaKTUIECKOTO MaTepHalia.

[Ipyu mpe3eHTanuu Marepuajia Ha CEMHHAPCKOM 3aHSATUM MOYXHO BOCIOJIb30BAaThCA CIEAYIOIIUM
AITOPUTMOM H3JI0KEHUS TEMBI: OMPEACIICHUE U XapAKTEPUCTUKA OCHOBHBIX KAaTErOpHUi, 3BOJIOLIMS
npeaMeTa WCCIEIOBaHUs, OIEHKAa €ro COBPEMEHHOTO COCTOSHUS, CYIIECTBYIOIIUE MPOOIEMBI,
MEPCIIEKTUBBI PA3BUTHSL.

MeToauveckune yKa3zaHus 0 BHINOJHEHUIO pedepaToB, J0KJIA10B

B paGote 10mKHBI OBITH N3TI0KEHBI aKTYaJIbHOCTb BEIOPAHHOM TEMBI, €r0 COBPEMEHHOE COCTOSIHHE,
npoOIeMbl M MOJAXOABI K UX pemieHuio. B pabore nomkeH OBITH M3JI0KEHO aBTOPCKOE BHJCHHE
uccieyeMoil mpo0IeMbl 1 BO3MOXKHBIE ITYTH ee pemeHus. [Ipn HeoOX0JUMOCTH TOJKHBEI OBITh
BBITNOJHEHBl AHAJTUTUYECKUE PACUeThl, MOATBEPKAAIONINE MO3UIUI0 aBTOPA, U PACKPBIBAIOIINE

3¢ (EeKTUBHOCTH NMpeJIaraeMbIX PEIICHUH.

Crtpykrypa pedepara, fokiaja:

1) TUTYNBHBIN JUCT;
2) copepxkaHMe, B KOTOPOM YKa3blBalOTCS HAa3BaHMs BCEX pa3/iesioB pedepaTa U COOTBETCTBYIONIME

HOMEpa CTPaHUII;
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3)
4)

5)

6)
7)

BBeJICHHE 00beMOM 1-2 cTpaHUIIHI;

OCHOBHasl 4acTb pedepara, KOTopast MOXKET COCTOSITh U3 HECKOJIBKUX Pa3/Ie]OB U Mpeoiaraet
OCMBICIICHHOE ¥ JIOTHYHOE H3JI0KCHHE TJIaBHBIX MOJIOKEHUH W HUICH, COJEep)KAIIUXCS B
M3Y4YEHHOU JINTEpATYpE;

3aKJII0UYEHUE, KOTOPOE COJACPKUT TJIaBHbBIC BBIBOJBI M UTOTH U3 TEKCTa OCHOBHOM YacTH, B HEM
OTMEYaeTcs,, KaK BBINOJHEHBl 33Jauyd M JOCTUTHYTHI JU LETH, cHOPMYIHPOBAHHBIE BO
BBCJICHUM;

NpUJIOKEHUE, BKITIOUYaroIiee rpaguku, TaOJIUIIbI, paCUETHI;

O6ubnumorpadus (CUCOK JUTEpaTyphl), TIA€ YKa3blBaeTCd peajbHO MCIOIb30BaHHAS IS

HanucaHus pedepara IuTeparypa.

O6mweMm pedepara, noknaaa coctasiser 10-18 crpanwui. PaGoTa BBITTOTHAETCS HA OHOW CTOPOHE

nucta popmata A4. ITo o6enm cTopoHaM JIMCTa OCTABISIOTCS MO, peKOMeHayeTcs mpudt 12-

14, uarepsain - 1,5. Bce nucTsl pedepaTa 10KHBI ObITH TpOHYMepoBaHbl. Kax bl Borpoc B

TCKCTC OOJI’KCH UMCTH 3aroJIOBOK B TOYHOM COOTBCTCTBHUU C HAUMCHOBAHHUECM B COACPIKAHUMU.

MeToauyeckue peKOMEeHIAIMH 110 NMOJAT0TOBKE K MPOMEKYTOYHOM aTTeCTAIIUH

HpI/I IIOATOTOBKE K HpOMeXQYTOqHOﬁ aTTeCTalluid O3HAKOMBTECH CO CIIMCKOM IMPEACTABIICHHBIX

BOITPOCOB. q)OpMYHprﬁTG OTBCT C TOUKHU 3PCHUA NPUMCHCHHA PA3JIMYHBIX MCTOJ0B aHaJIn3a

naHHbIX. HeoOXx0MMMo 1aTh apryMEeHTHPOBAHHBIN OTBET, MOATBEPKAAOIINN YPOBEHH OCBOCHHS

KOMIICTCHII MU,

6. YueOHasi IMTEpaTypa u pecypchbl HH(POPMALMOHHO-TEJIEKOMMYHHKALMOHHOI CeTH
"UHTepHeT", y4eOHO-MeTOoANYeCKoe ofecneyeHHe CaMOCTOATeIbHOM padoThl
o0y4arommxcst N0 JMCHHUILJIMHE

6.1. OcHoBHas TUTeEpaTypa
1. Konun, Kamepon MukposkoHoMeTrpuka. Kuura 1 [DaeKTpoHHBIA pecypc] : METOAbl M HX

npumenenus / 3. Kamepon Konun, [Ipasun Tpusenau K. ; mep. C. ABansH [u ap.]. — DIEKTpoH.

TEeKCTOBble AaHHble. — M. : Jlemo, 2015. — 551 c¢. — 978-5-7749-0955-1. — Pexxum poctymna:

http://www.iprbookshop.ru/77351.html

2. Konun, Koamepon MukposkoHomerprka. Kaura 2 [DneKTpOHHBIM pecypc| : METOAbl U MX

npumenenus / 3. Kamepon Konun, [Ipasun Tpusenu K. ; mep. C. ABansH [u ap.]. — DIEKTpoOH.
TeKCTOBbIe AaHHbIe. — M. : [lemo, 2015. — 664 c¢. — 978-5-7749-0956-8. — Pexum mocryna:
http://www.iprbookshop.ru/77352.html
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3. Tpun, V.I'. Oxonomerpudeckuit ananus. Ku. 1 / V. I'pun ; nep. ¢ anr. ; nox Hayd. pen. C.C.
CunenpnukoBa, M.IO. TypyHueBoii. — Mocksa : 3aarensckuii noM «/leno» PAHXul'C, 2016. —
760 c. - (Axamemuueckmii yueOHWK). - ISBN 978-5-7749-1157-8. - Pexum noctyma:

https://new.znanium.com/catalog/product/1043304

4. T'pun, Y.I'. Dxonomerpuueckuii aHanu3. Ku. 2 / Y. I'pun ; nep. ¢ anri. ; mox Hayd. pea. C.C.
CunenpnukoBa, M.IO. TypyHueBoii. — Mocksa : M3garensckuii noM «/leno» PAHXul'C, 2016. —
752 c. - (Axamemuueckmii yueOHuWK). - ISBN 978-5-7749-1158-5. - Pexum moctyma:

https://new.znanium.com/catalog/product/1043306

6.2. lonotHUTEILHAS JIATEPATypPa
1. Jeffrey M. Wooldridge (2012) Econometric Analysis of Cross Section and Panel Data, MIT press

(anmexTpoHHBIN noctym yepe3 Ebrary http://site.ebrary.com/lib/ranepa

2. Kennean, I1. [TyreBoaurens nmo sxkoHomerpuke. Ku. 1./ I1. Kennenu ; mep. ¢ aHrI. ; mox Hayd.
pen. B.II. Hocko. — MockBa : Mzparensckuit aom «Jlemo» PAHXul'C, 2016. — 528 c. -
(Akamemuueckuil yueOHHK). https://new.znanium.com/catalog/product/1043270

3. Kennenn, II. IlyreBoaurens no sxonomerpuke. Ku. 2 / I1. Kennenu ; mep. ¢ aHri.; moa Hayd.
pen. B.II. Hocko. — Mocksa : M3parensckuit aom «Jlemo» PAHXul'C, 2016. — 512 c. -
(Axamemuueckuit yueOHUK). https://new.znanium.com/catalog/product/1043268

4. Xaitsamm, @. Dxonomerpuka / @. Xaiisamu ; nep. ¢ anri. noxa Hayd. pea. B.I1. Hocko. — Mocksa
: Msmarensckuit gom «Jlemo» PAHXul'C, 2017. — 728 c¢. — (Axkagemuueckuil y4eOHUK).

https://new.znanium.com/catalog/product/1043302

6.3. YueOHO-MeTOAMYECKOE 0O0ecTiedeHHe CAaMOCTOSATEIbHOM PadoThl
He npenycmorpeHo.

6.4. HopmaTuBHbIE IPABOBbIE JOKYMEHTHI.

He npenycMoTpeHsl.

6.5. UnTepHeT-pecypchbl.

1. www.cbr.ru — Llentpansnsiii 6ank Poccun

2. minfin.ru — MunucrepcTBo ¢punancoB Poccun

3. www.gks.ru — 'ockomctat Poccun

4. www.rbc.ru — Undopmanmonnoe arearctBo «Pocousneckoncantuury (Poccus)

5. www.worldbank.org — Bcemupnsrii 6ank

6. www.imf.org — MexyHapoIHbIN BaTIOTHBIN (HOH/

7. https://www.hse.ru/info — ['ocymapcTBeHHBIN YHUBEpCUTET — BhICIIas mkosjia SKOHOMUKH
(Poccus)

8. www.beafnd.org - Bropo s3xoHomudeckoro ananmsa (Poccus)
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9. http://www.libertarium.ru/library - bubinoTeka MaTepuanioB 0 SKOHOMHYECKON TeMaTHKe

10.  www.ecfor.ru PAH MHCTUTYT HApOJHOXO351ICTBEHHOT'O TIPOTHO3UPOBAHUSI.

11.  http://www.economicsnetwork.ac.uk/links/data_free - Ha aTom caiite umeeTcst 6ombIioe
KOJIMYECTBO CCHUIOK Ha pa3NIMYHbIE CAUTHI, coiepKalirie B CBOOOTHOM JOCTYIIE JaHHbIE
SKOHOMHYECKOW CTATUCTUKMU.

12.  http://www.census.gov/ipc/www/idb - MexayHapoaHas 6a3a nanabix bropo nepenucu

Hacesnenust CIIIA / U.S. CensusBureau -InternationalDataBase (IDB).

13. http://www.econ.kuleuven.be/gme/data.htm - CraTucTuueckue naHHbIe, HCIOIL30BaHHEIC B

kuaure: Bepouk M. (2008). ITyreBoauTens o COBpeMeHHOM 3koHOMeTpuke. M., HayuHas kHura.

14. http://economist.mrsu.ru/info/kaf statistic/poleznie_ssilki.html - TTone3nble cchuiku Ha

CalThl, Ha KOTOPBIX MPUKIATHON SKOHOMHUCT MOXKET HAUTHU JaHHBIE JJISI UCCIIE0OBAHUM.

15. http://www.feweb.vu.nl/econometriclinks/slinks/ - Ha 3Tom calite numeercs O0JIbIIOE

KOJIMYCCTBO CCBIJIOK Ha pa3JIMYHbIC MHTCPHCT-PCCYPChI, TIOCBAINICHHBIC U3YUCHUIO, pa3pa60TKe u

MMPUMCHCHHUIO SKOHOMCTPHUICCKUX MCTONOB.

6.6. MHbIC HCTOYHUKHU
l. Hocko, B.I1. Dxonomerpuka. Ku. 2. Y. 3, 4 [DnexrponHslii pecypce] : yueonuk / B.I1.

Hocko. — DnextpoH. 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, Marnyec, . P., Kateiues, I1. K., [lepecenkuii, A. A. DxoHomeTpuka. HauanbHblit Kypc:

yuebnuk: rpup MO / 5. P. Marnye, I1. K. Katsimes, A. A. Ilepeceukuid. - 8-¢ uza. - M.: Jleno,
2007.- 504 c. - ISBN 978-5-7749-0473-0: 231-00.

5. Bep6uk M. (2008). [TyTreBoauTenp mo coBpeMeHHOM 3koHOMeTpuKke. M., Haydnas kHura.

6. [B/1-1] ba3a nannbIx «O1EHKH COBOKYITHON (haKTOPHOM MPOU3BOJUTEIBHOCTH POCCUMCKUX
¢up™m oOpabaTbIBaroIIeii MPOMBIIUIEHHOCTH ¢ HH(pOpPMaLKeH 10 reorpaduyeckoil ToKamTu3aum)
7. [B/1-2] ba3a nanHbiX «MTHIEKCHI COBMECTHOM JIOKAIU3alMu JJIsl TTap OTpaciiei

obOpabaTsIBaroliel mpoMbIIIeHHOCTH Poccumy.

7. MarepuanbHoO-TeXHH4YecKasi 0a3a, HTH(POPMALMOHHBbIEC TEXHOJIOTHH, IPOrPAMMHOE
ob0ecrieyeHne 1 HH(POPMAIIMOHHBIE CIPABOYHbIE CHCTEMbI

Ba3bl 1aHHBIX, HHPOPMANMOHHO-CIIPABOYHBIE U MOUCKOBBIE CHCTEMbI
1. www.biblio-online.ru —3nekrponHo-6ubanoreynas cucrema [DbC] FOpaiit;

2. http://www.iprbookshop.ru — DnekrporHo-oubnuoreunas cuctema [IbC] «Iprbooks»

3. https://e.lanbook.com - DnekrpoHHO-0MbMMOTEUHast cuctema [DBC] «Jlauby.
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4. http://elibrary.ru/ - Hayunas snekrponnas 6ubiunorexa Elibrary.ru.

5. https://new.znanium.com DnekTpoHHO-O0UOIMOTeYHas cuctema [DBC] «Znanium.comy.

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

7. https://www.jstor.org - Jstor. [lomHBIE TEKCTHI HAy4YHBIX JKYPHAJIOB U KHHUT 3apyOeHBIX

n31aTrciIbCTB.

8. https://elibrary.worldbank.org - Dnexrponnas 6ubnmoreka BecemupHnoro banka.

9. https://link.springer.com - IlOJHOTEKCTOBBIE IIOJUTEMATAYECKHE 0a3pl aKaIeMHUYECKUX

JKYpHAJIOB U KHHUT U3JIaTeIbCTBA Springer.

10.  https://ebookcentral.proquest.com - Ebook Central. [TonHbpie TEKCTbI KHUT 3apyOesKHBIX
HAaYYHBIX U30aTCIIbCTB.

11.  https://www.oxfordhandbooks.com - JlocTymn k moyiHpIM TekcTaM cripaBouyHukoB Handbooks

n3narenbcrBa Oxford mo mpeamMeTHBIM 00JacTsIM: SKOHOMHKA W (pUMHAHCHI, TpaBO, OWM3HEC U
yIpaBlieHHUE.

12.  https://journals.sagepub.com - [TomHOTEeKCTOBast 6a3a HayYHBIX XKYPHAJIOB aKaIEMHUYECKOTO

u3aaTenbCcTBa Sage.
13. CnpaBouHo-nipaBoBas cucteMa «KoHCynbTaHT».
14. DNEKTPOHHBIN NEPUOANYECKUN cIIpaBOUYHUK «I apaHT».

IIporpamMMHBbIe, TeXHHYECKHE M 3JIEKTPOHHBIE CPEACTBA 00y4eHHMsI M KOHTPOJISI 3HAHUIA.

AyauTOpUY OCHAILCHBI KOMITBIOTEPOM C BBIXOJIOM B HHTEPHET.
- mporpamMMHBIH poaykT Microsoft Office.

- mporpamMmmHoe obecrieuenue Eviews 9.
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