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1. Ilepeyenb MuIaHNpPYyeMbIX pPe3yJIbTATOB 00yYeHHs MO JUCHUILINHE, COOTHECEHHBIX C
IUIAHUPYEMBbIMH pPe3yJIbTaTaMHU 0CBOEHHS MPOrPpaMMbl

1.1. Iucuummuna 51.0.03  «DuHaHCOBas YKOHOMETPHKA)» 00€CIICYNBACT OBIIAICHHC

CICAYIOIUMHA KOMIICTCHIIUAMM:

Kon HaumenoBanue Konx HauMmenoBanue >Tamna
KOMIIETCHIIMH | KOMITETEHIIUN JTarna OCBOCHHUS OCBOCHUSI KOMIICTCHITHH
KOMIETCHIINU

OIIK OC -2 Cnocoben npumensars | OIIK OC -2.1 Cnoco0eH npuMeHsTh
COBPEMEHHBIE METO/IbI COBPEMEHHBIE METO/IbI
cbopa, 006paboTKu U 9KOHOMHYECKOTO U
aHaJlM3a JaHHBIX TpU (MHAHCOBOIO aHANIN3A,
pelieHnn cbopa 1 00pabOTKH JaHHBIX
yIPaBICHUYECKUX U IPU pPeIIeHUU
HCCIIEI0OBATEIBCKUX yIIPaBJICHYECKUX 32/1a4.
3azaq

1.2.B pe3ynbTare OCBOCHHUS AUCHUILUIMHBI y CTYACHTOB JIOJKHBI OBITH CPOPMHUPOBAHBI:
Hcnonp3oBanue TPYAOBBIX (YHKIMHA  00S3aTENHO  TOJNBKO JUIS  NMPO(ECCHOHANBHBIX

KOMHeTeHHHﬁ, YCTAHOBJICHHBIX CaMOCTOSATCIIBHO.

2. O0beM u MecTO qucuMILIMEBI B cTpykType OII BO
O0BbeM THCHUILINHBI

Hucuumnuna b1.0.03  «®uHaHCOBass 3KOHOMETPUKA» COCTAaBIISET 5 3a4€THBIX €IMHHUIIBI, T.€.
180 akazmeMu4yecKux 4acos.

Jns cTyneHTOB OYHOM M O4YHO-3a04YHOM (QopMbl OOyuyeHUS Ha KOHTaKTHYIO paboTy ¢
npernojiaBaTesieM BbIIeIeHO 66 JacoB, U3 HUX 32 yaca Jekiuil u 32 yaca NpakTUYECKUX 3aHATHH,
B TOM 4YHcle 2 yaca Ha IPOMEKYTOUHYIO KOHCYJbTAllMI0, HAa CaMOCTOSTENBbHYIO paboTy
oOyuaromuxcst BeieneHo 78 dacoB. /s cryneHToB 3a04HON (HopMbI 00yUeHHsT Ha KOHTaKTHYIO
paboTy ¢ mpemnojaBareieM BbieneHO 32 daca, W3 HUX 16 YacoB Jyieknuwii W 12 dacos

NPAaKTUYECKUX 3aHIATUH, Ha CAMOCTOSTENbHYIO paboTy oOyuarouxcs BoaeaeHo 142 yaca.

Mecro nucuumiaunbl B ctpykrype OII BO

Hucnunmuna b1.0.03  «®uHaHCcoBast SKOHOMETpHUKa» n3ydaercs Ha 1 kypce, B 1 cemecTpe st
CTYZCHTOB OYHOM M OYHO-3a04HOM (opMbl 0OyueHMs; CTyAeHTaMH 3a0yHOW (opmbel — Ha 1
Kypce.

Hucnunmmaa  b51.0.03 «DPUHAaHCOBasE HSKOHOMETPUKA» pEATN3yeTcsl TMOCIe H3YYECHHsS

JTUCIUTIIINH OaxkanaBpHara.




®dopma MPOMEKYTOYHOM aTTECTAIIMK B COOTBETCTBUM C YUCOHBIM IJIAHOM — DK3aMEH B YCTHOM

dopme.
3. Coaep:kaHue U CTPYKTYPA THCHUILIAHBI
Ounasn hopma odyuenusn
O0bem 1MCHUMIIMHBI , YaC. ®opma
KonrakTHas padora TeKylIero
o0y4Jarouuxcs ¢ KOHTPOJIA
Non/ HauMeHoBAHME TeM npenojaBarejemM ycneBaemoc
° /m (pasnesion) Beero 110 BH/IaM y4eOHBbIX cpc | ™
3aHATHI NPOMEXYTO
KC YHOM
J | JP | 1I3 aTrecTaluu
P *k*k
Tena 1 Mertoibl aHanM3a JaHHBIX
' (bMHAHCOBBIX PHIHKOB. 22 2 2 18 13
Tema 2 Monenu oneHku
' (MHAHCOBBIX aKTHBOB. 40 10 10 20 13
Tema 3. Monenu BOJaTUIBHOCTH.
40 10 10 20 173
Tema 4. Onenka (pMHAHCOBBIX
DPHCKOB. 40 10 10 20 Ke
KoncynbTanms Ha MPOMeXyTOUHYIO
aTTECTalUIO 2
[IpomexxyTouHast arTecTarus 36 IK3.
Bcero no kypcy: 180 32 32 78




Ouno-3aounas popma oodyuenusn

O0bem 1MCHUIIMHBI , YaC. ®opma
KonrakTHas padora TeKylIero
0o0y4Jarouuxcs ¢ KOHTPOJIA
No /i HanMeHoBaHMe TeM npemnoaasaresemM ycneBaemo
0 (paszenon) Beero 110 BH/IaM y4eOHBbIX cpc | €™
3aHATHH MPOMEKYT
OYHOM
KC
J |JP | 1II3 arrecTaum
P H***
Mertoibl aHanM3a JaHHbBIX
Tewma 1. (hMHAHCOBBIX PHIHKOB. 22 2 2 18 I3
Tema 2 Monenu oneHku
) (bMHAHCOBBIX AKTHBOB. 40 10 10 20 113
Tema 3. Mopenu BOTaTUIBHOCTH.
40 10 10 20 173
Tema 4. OrneHka (pUHAHCOBBIX
PHCKOB. 40 10 10 20 Ke
KoHcynbTanust Ha IpOMEXyTOYHYIO
aTTECTalLUIO 2
[IpomexxyTouHas arrectanus 36 IK3.
Bcero mo kypey: 180 32 32 78
3aounan hopma odyuenusn
O0bem IMCHMIJIMHBI , Yac. ®opma
KonrakTHas padora TeKyLIero
o0y4aromuxcs ¢ KOHTPOJIA
No r/n HanMeHOBAHRE TEM npemnoaasareyemM ycneBaemoc
0 (pasnenon) Beero 10 BH/IaM y4eOHBbIX cpc | ™
3aHATHH NPOMEXKYTO
YHOM
KC
J | JIP | 113 arrecTaumuu
P *k*k
Tema 1 Meroabl aHaIM3a JaHHBIX
' (bMHAHCOBBIX PHIHKOB. 38 2 2 34 113
Tena 2 Moaenu oueHKn
) (DMHAHCOBBIX AKTHBOB. 44 4 4 36 113
Tewma 3. Mogaenu BOJaTUIbHOCTH.
44 4 4 36 113




O0bem 1MCHMIIMHBI , YaC. ®opma
KonraktHas pa6ora TeKyl1ero
o0y4aromuxcs ¢ KOHTPOJIA
N /i HanMeHOBAHME TeM npemnoaasaresemM ycneBaemoc
- (pa3nesios) Beero 10 BUIAM Y4eOHBIX CPC TH,
3aHATHI NPOMEXYTO
KC YHOM
J | JIP | 113 arTecTaunu
P *k*k
Tema 4. Onenka (pUHAHCOBBIX
PUCKOB. 48 6 6 36 Ke
[IpomesxyTouHas arTectanus 6 IK3.
Bcero no kypcy: 180 16 16 142
Ipumeyanue:

** — dhopmbl mekyugeeco KOHmpoas ycnegaemocmu. npaxkmudeckue 3aoanus (I13), ketic (Ke).
***hopma npomexcymounoii ammecmayuu. IK3amen (IK3).

Conep:xanue TMCUMILTHHBI

Tema 1. Metoabl aHaIn3a JaHHBLIX (UHAHCOBBIX PHIHKOB.

Crneunduka QUHAHCOBBIX BpeMEHHBIX psioB. CTaTUCTHYECKHUE XapaKTEPUCTHKU
JOXOJHOCTEH (PUHAHCOBBIX AKTHUBOB. ODKCIECC M accUMeTpus. l'mmore3a 0 HOPMalIbHOCTH
pactpenenenusi noxonxHocteil. TecTtsl Ha HOpPMaldbHOCTH. [umore3a 3¢PGEKTUBHOCTH
¢dbuHaHCcoBOrO phIHKA. BapuanTel peiHOYHOM 3 dekTuBHOCTH. OnTUMU3ALUS TOPTQENS EHHBIX
Oymar. BxiroueHne HOBBIX aKTUBOB B d(ppeKTuBHBIN nopTdens. [IpuMeHeHne perpeccCHOHHOTO
aHayM3a JUid TpeICcKa3aHMsl JOXOJHOCTEH M IMPOBEPKU TUIMOTE3bl IPPEKTUBHOCTH PHIHKOB.

DKOHOMETPUUYECKHE TTAKETHI.

Tema 2. Mopean oneHKH (PMHAHCOBBIX AKTHBOB.

@®axkTOpHBIE MOJETN OLIEHKH (PUHAHCOBBIX AaKTUBOB. PBIHOYHAs MOJAENb JOXOJHOCTH.
MHuorogakropHas MOJENb OLEHKH (UHAHCOBBIX aKTHBOB. BriOOp ¢akTopoB. JloxoqHOCTH Kak
¢dakTopsl. MeToa HaMMEHBIIMX KBAaJPaTOB M CBOWCTBA €ro OLIEHOK. MeToa MakCHUMajIbHOIo
npaBaonoo0us. MeToJ TIJIaBHBIX KOMIIOHEHT.  DMIIMPHYECKHE Pe3yJabTaTbl TECTHMPOBAHUS
moneneii. Monenmn BekTopHo aBroperpeccun (VAR). Crpykrypapie VAR-monemun (SVAR-

Mojienn). CucteMbl OTHOBPEMEHHBIX ypaBHeHUU. KonHTerpanus.

Tema 3. Moaeian BOJIAaTHILHOCTH.
Knacrepuzamusa BonaTwibHOCTH. YcioBHasg aucnepcus. OJHOMEpHbIE MOJEIH
aBTOPErPECCUOHHON ycioBHOM TerepockenactTuanoctn (ARCH-Momenn). O600meHHbBIe MOACTH

aBTOpErpecCMOHHON ycinoBHOU retepockenactudHocTn (GARCH-monenn). MHoromepHsie
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MOJICNIA aBTOPETPECCHOHHBIX YCIOBHO reTepockenactTuubix octatkoB (MGARCH-monenm).

Craructuueckue npoueaypbl OLICHUBAHUS U TECTUPOBAHUS MOJIEIIEH.

Tema 4. Ouenka GpUHAHCOBBIX PUCKOB.

OcHOBHBIE TOAXOMIBI K U3MEpeHuIo phiHOYHOro prucka Value-at-Risk (VAR): nenbra -
HOPMalIbHBIA ~ METOJl, METOJ HCTOPUYECKOTO MoOJenupoBaHus, wmerox Monte-Kapio.
MopnenupoBanue BojaTwibHOCTH Juid Moxeneit VAR. VmpaBneHue pbIHOYHBIM —PHCKOM.
VYrpaBieHue OINEpaluoOHHBIM pPUCKOM. KpenauTHbie pedTHHTH. 3aBUCHMOCTH BEpPOSITHOCTH

nedoita OT peUTHHTa 3aeMILUKA. Y IPAaBIEHUE KPETUTHBIM PUCKOM.

4. Martepuajibl TeKylIero KOHTPOJIsl YCIeBAeMOCTH 00y4arommxcs u GoH/1 O1lleHOUYHbIX
Cpe/ICTB MPOMEKYTOUYHOM ATTeCTAUMY MO TUCIUIITIHHE
4.1. Texkyuuii KOHTPOJIb YCIIEBA€MOCTH

4.1.1. ®opMBbI TeKyLIEro KOHTPOJIS yCIIeBAeMOCTH

Tema (paznen) MeTop! TEKYIIEro KOHTPOJIS
yCIIEBAEMOCTHU
MeToapl  aHanu3a  JIaHHBIX  (PMHAHCOBBIX I
aKTHYECKOE 3aJJaHHe

Tema l. oy inkos. p A

Mojenu oLeHKH (PMHAHCOBBIX aKTHUBOB. [TpakTryeckoe 3a1aHue
Tema 2.
Tema 3.  |Mogenu BOJIaTUIBHOCTH. [TpakTHueckoe 3aganue
Tema4. |OueHka GUHAHCOBBIX PUCKOB. Keiic.

4.1.2. MaTepuaJibl TeKylIero KOHTPOJIsI YCIIeBAeMOCTH

Tunosble oLleHOYHBbIE MaTepUaJbl 10 TeMe 1. «MeToAbl aHAIU3a JaHHBIX (PMHAHCOBBIX
PHIHKOBY.

BapuaHT npakTH4YecKoro 3ajaHus:

3amaua 1 [Ilpenmpusitue paccMaTpuBaeT BO3MOXHOCTh TMPHOOPETCHHS HEOOXOIUMOTO
obopynoBanus ctTouMocThio 200 ThIC. py0. 10 10roBOpY (PUHAHCOBOTO JM3WHTA. PaccunTaiiTe 1o
3amaJHOM METOJUKE TMPEAINoJiaraéMble JIM3UHTOBBIE IUIATEXH, €CIU HW3BECTHO, YTO OHHU
MOCTOSTHHBI BO BpEMEHU U OYAyT YBENUYMBATHCS B KOHIE Kakaoro roga. IIpu sTom romoBas
MIPOIICHTHAS CTaBKa yCTaHOBJIeHa ju3nuHroaaresneM B 10%, a cpok goroBopa JM3UHTA PaBEeH 5

roJam.




3agavya 2 HomuHan akuuu — S5 T.p.; ypoBeHb nuBuaeHIa — 65%; HOpMa CCyIHOrO MPOIEHTA —
40%. HeoOxomumo ompenenuTh: a) Kypc akuuu; 36 0) pHIHOYHYIO CTOMMOCTH AaKIIMH; B)
JTUBUJICHTHYIO JOXOJHOCTb aKI[UH.

3amaua 3 IlpuOsie AO, mpemHasHaueHHAs JUIsl BBIILIATHI JUBUIEHIOB, coctaBmwia 400 T.p.
O6mas cymma akiuii - 800 1.p., B T.4. npuBuierupoBanubix — 100 T.p., ronocyronmx — 700 T.p.
Ha mpuBunerupoBaHHbIE aKIMM YCTaHOBJIECH (PUKCHPOBAaHHBIA ypoBeHb auBuieHna — 40% k
HOMHHATY. He00X0IMMO OTpeieInTh: a) TOJOBYI0 CYMMY TUBUJICH/IOB IO MPUBUIICTHPOBAHHBIM
akuuaM; 0) ypoBeHb JAMBHJICHOB MO T'OJOCYIOIIMM aKIUSAM; B) CPEIHUN YpOBEHb IUBHUACH]IOB

10 BCEM aKLMAM.

TunoBbie OLleHOYHBIE MATEPUAIBI 10 TeMe 2. OeHKa CUCTeM ypaBHEHUI

BapuaHT npakTtudyeckoro 3a1aHus:

1. Ha ocHoBe koMOMHaIUi TpeX BUAOB aKIUH MOKHO COCTaBUTh Pa3IUYHbIC MOPTQETn EHHBIX
Oymar. U3BectHbl O6era-pucku aknmii: fA= 0,8; BB= 1,1, fC=1,25. JIoxoaHOCTh 6€3pHUCKOBBIX
[eHHBIX Oymar paBHa 8%, CpeqHss JOXOJHOCTh BCEX aKIIH, oOpammarmuxcst Ha (hOHI0BOM
pbiHke, paBHa 20%. [JoneBoil coctaB mopTdeneii ieHHbIX Oymar, COCTaBJICHHBINA U3 TPEX JAaHHBIX

AKTHBOB IIPHUBCIACH B Ta6J'II/II_IC.

Honsa akiuii
A B C
0.4 0.4 0.2
0.7 0,1 0.2
0.5 0,25 0,25
4 0.5 0,35 0,15

[Toprdens

Lad | o2 | =

Tpebyercs paccuntaTh O0eTa-KOdIPPUIMEHTH TOPTdeEnei n 0XKUIAEMYIO JOXOAHOCTh
noptdeneil. Cnenath BBIBOJIBI O BO3MOKHOCTH BBIOOPA ONITUMAJIBHOTO MOPTQEIs.

2. U3Becten Oeta-puck akumii 1Byx npeanpustuit: BA=0,9; fB=1,1,a Takxe 10XOAHOCTHU:
oe3puckoBas 10% u cpenrepbiHounas 30%. O1eHnuTh BBITOTHOCTh MHBECTUPOBAHUS, €CITH
yCTpauBarolasi HHBECTOPA JOXOAHOCTh paBHA 35%. [osicHUTh, UTO O3HAYAIOT JaHHbIE OeTa-

KOX(PUITUEHTHI ABYX aKIUH.

Tunosblie oeHOYHbIE MaTepHabl 0 TeMe 3. Moaen BOJIaTHIBHOCTH.
BapuaHT NpakTH4eCKOro 3a/1aHuA:
Ha rpadukax nokazana ¢pynkuus asrokoppessiuu (ACF) misa norapudma goxoanoctu RTSI u

JUTsl aOCOMIOTHBIX 3HaueHu norapudma noxonnoctu RTSI. (1) Kakoit psn noka3eiBaeT BakHYIO
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MTOJIOKUTENBHYIO Koppensaiuto (00bsicauTe)? (2) Kakoit rpaduk niumrocTpupyeT KiacTepu3aiuio

BOJIATUJIBHOCTH (0OBACHUTE)?

Tunosble oeHOYHBbIe MaTepuabl 10 TeMe 4. OneHKa (MHAHCOBBIX PUCKOB.

BapuanT npaktuuyeckoro 3aj1aHus:

Keiic.

HeOonpiiass komMmnaHus, 3aHUMAOMIAsCsl pa3paOOTKOM HOBBIX CpPEACTB OBITOBOM XUMHH,
yIpaBisgeT OMOXMMUYECKOH J1aboparopueii. HemaBHO COTpYIHHUKH JTaOOPaTOPUM HAILUIH HOBOE
MHTEPECHOE PELICHHE JIsl CPEJICTBA YUCTKU KOBPOBBIX MOKPHITHH. [I0TEeHIIMaIbBHO 3TO CpecTBO
MOKET HPUHECTH BECbMa 3HAUUTENIbHbIE NPUObUIM, HO KOMIIAHUS HE MMEeT JOCTaTOYHBIX
(MHAHCOBBIX PECYpCOB, JUIL TOrO, YTOOBI BBIBECTH 3TO CPEJCTBO Ha PBIHOK TaK, YTOObI
MIOJIHOCTBIO pPEaIN30BaTh €ro PbIHOYHBIA MOTeHUHMad. [Ipe3neHT KOMIaHMM paccMaTpuBaeT
Cleylolne TpU BO3MOXKHOCTH. 1. JloBecTu mMccienoBaHMsl 1O KOHLA M IMOMNBITaThCS BBIBECTU
CPEJICTBO Ha PBIHOK 3a CYET COOCTBEHHBIX CPEACTB. DTO moTpeOyeT $2 MIIH. WHBECTHLUI B
pa3paboTKy KoHeyHOro mpoxaykra u $500 Thic. Ha MPOABMIKEHUE CPEACTBA Ha PBHIHOK. Takue
CpelCcTBa y KOMMIAHMM HMMeroTcs. OIHAaKO B 3TOM cllydae JaJbHEWIIAas PBIHOYHAS HCTOpUS
cpeacTBa OyaeT CWIBHO 3aBUCETh OT JIEHCTBUN KPYNHBIX KOMIAHWW. AHaIN3 PBIHOYHOMN
CUTYAIIMH MTOKa3bIBAET, UTO HanboJiee BEPOATHO (65%) moydeHne B TE€UEHUE CIEAYIONIETo Toja
$12 muH. BanmoBoro goxona ot mpoaax. [Ipu MeHee 01aronpusSTHBIX 00CTOATENECTBAX KOMITAHHS
noxyduT He Oomee $6 MiuH. (BeposTHOCTH 3TOro 25%). U, HakoHel, B cilydae BBICOKOM
aKTUBHOCTH B 3TOM CETMEHTE pbhIHKa NPyrux KommaHuil (BepostHOCcTh 10%), Oymer moiydeHo
Toipk0 $2 MuH. Jlamble, YeM Ha TOJ AHAIUTHKH MPEAMOYUTAIOT HE 3ariisibiBaTh, TAK Kak
HEOIPEEIEHHOCTh OIIEHOK CTAaHOBUTCS CIMIIKOM Benuka. 2. Ilpomate cBom pa3paboTKu
KPYITHOH KOMITaHUH. JTO HE MOTpeOyeT HUKaKUX WHBECTUIMI U MOXKET IIPHHECTH B cpeaHeM $5
MiH. 3. Haiitu HeoOXoauMble CpelcTBa Y CTOPOHHEro HHBECTOpa M MNpOo(UHAHCHUPOBATH
IporpaMMy HMCCIEAOBaHUN U MPOJBUKEHHE CPEACTBA HAa PHIHOK B MOJHOM oObeme. st aToro
notpedyercs $5.5 MiH. Ha pa3pabOTKy KOHEYHOro MpoaykKTa ¥ $9 MIH. Ha NPOABHKCHUE
cpesacTBa Ha pbIHOK. Takum oOpa3oM, $12 MiTH. BIOXKUT B zeno uHBecTop. [Ipu aTOM NpuOBLTH

(moce KOMIIEHCAlUU U3JIEPKEK) MPUAETCS JIeIUTh HomnonaM. B 3Tom citydae ¢ BEpOSTHOCTHIO
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50% oT mpoaaxxu CpeACTBa 3a TOT e nepuoj Oyaer moiydeHo $35 muH. B Oosee ciioxHOM

CHUTYaIlH, BEPOSATHOCTh KOTOPOI OLIEHUBAECTCS B 25%, MOKHO OyJIeT MOJTYYHUTh TOJIBKO $25 MiTH.

U B xynmem ciaydae OyneT HoxydeHo Tosbko $15 MirH.

Tpebyercs: 1.

Onpenenutb

BCIIMYHMHY OXHUIACMBIX J0XOJ0B B KaXXIOM

clIydae cC

HCIIOJIb30BAaHUEM HMMHTAIIMOHHON MOACIIN OLCHKH pHCKA. 2. Kakoe PEIICHUE Bbl CUYHTACTC

ayuyminM? OOOCHYHTE CBOM OTBET.

4.2. [Ipome:kyTOYHAS aTTeCTANMS

4.2.1. IlepeyeHb KOMIETEHIUI ¢ YKa3aHUeM 3TanoB ux GopMHUPOBaHUs B Ipolecce

O0CBOCHUHA OﬁpaSOBaTeJH)HOﬁ nporpamMmmal. IToka3zaTenu u KPpUTCPUHA ONCHUBAHUSA

KOMIIeTEeHIUM ¢ Y4€TOM 3TaIla ux (l)OpMHpOBaHHﬂ

Kon HaumenoBanue Kon HaunmenoBanwue srana

KOMIIETEHIINH | KOMIIETEHIINU JTarna OCBOCHUS OCBOCHHS KOMIICTCHIIH
KOMITETCHIINH

OIIK OC -2 Cnocoben npumensats | OIIK OC -2.1 Crnoco0eH npuMeHsTh

COBPEMCHHLIC MCTOIbI

3a1a4

cbopa, 00paboTKu 1
aHaJIM3a JaHHbBIX TPH
peeHnu
YIIPABJICHYECKUX U
UCCIICI0BATEIbCKUX

COBPEMEHHBIC METO/IbI
9KOHOMHYECKOTO U
(UHAHCOBOTO aHAN3a,
cOopa u 00pabOTKM TaHHBIX
IIPU PEIICHUN
yIIPaBJICHYECKUX 32/1a4.

JTan ocBOCHUA
KOMIIETeHIUHU

NuaukaTop KoMneTeHun

Kpwurepnii onenuBanns

OIIK OC-2.1.
Crnioco0eH npuMeHsTh
COBPEMEHHBIE METO/IbI
HKOHOMHYECKOTO U
(uHAHCOBOIO aHANN3a,
cbopa u 00paboTKH
JAHHBIX TPU PEIICHUH

YIPaBJICHYECKUX 3aa4.

AHanu3upyeT MOAEIu U
METO/Ibl 5KOHOMETPHUUECKOTO
aHaJIN3a, OCHOBBI
HKOHOMETPHUUYECKUX METOOB,
HEOOXOAUMBIX JUISI peILICHHS
TEOPETUYECKUX U
IIPAKTUYECKUX 3a7a4
UCCIIEIOBaHHSI MaCCOBBIX
OOIIeCTBEHHBIX SBJICHUN U
IPOLIECCOB, YBEPEHHO
I0JIB3YETCS] COBPEMEHHBIMU
MH(}OPMaLMOHHBIMU
TEXHOJIOTUSIMHU.

AHaJ'II/BI/IpyeT MOACIN MW MCTOIbI

9KOHOMCTPHUYECKOT'O aHaJu3a,
OCHOBBI OKOHOMCTPHYICCKUX
MCTOIOB, HeO6XO,[[I/IMBIX JUIA
peHICHUs TCOPCTUUCCKHUX 151

IMMPAKTUYCCKUX 3aJad HCCICIOBaHUA
MaCCOBBIX 06H1€CTBGHHBIX SIBJICHUH U

TPOIIECCOB. [Tpumensier
MaTeMaTHYECKHUI anmapar  IIpu
o0OpaboTke u UHTEpIpeTalnun

CTaTUCTHYECCKHUX NaHHBIX.
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4.2.2. ®opma u cpeacrBa (MeTobl) MPOBEACHUS MPOMEKYTOUYHON aTTecTAllul

DK3aMeH IPOBOJUTCS C IPUMEHEHUEM CIIEAYIOLUIMX METO/I0B (CPEACTB): YCTHOIO OIpoca U
IIPAKTUYECKOI0 3aJaHUsl.

4.2.3 TunoBble OLIEHOYHbIE CPEICTBA

Cnucok BONPOCOB 1Jisl NOATOTOBKH K 3K3aMeHYy

1.Crertuduka pUHaHCOBBIX BPEMEHHBIX PS/IOB.

2.CTaTUCTUYECKHE XapaKTePUCTUKHU JOXOAHOCTEH (MHAHCOBBIX AaKTHBOB. OJKCIECC U
acCUMETpHs.

3.I'unore3a 0 HOPMAIBLHOCTH paclpesieNeHus 10XoaHocTel. TecTbl Ha HOPMaJIbHOCTb.
4.T'unotesa 3¢ eKTUBHOCTH (PUHAHCOBOTO PHIHKA.

5.BapuanTsl ppIHOYHOM 3 (HEKTUBHOCTH.

6.0nTuMuzanuss nopTdens LEeHHbIX Oymar. BkiroueHue HOBBIX aKTUBOB B 3((EKTUBHBIN
noptdeb.

7.IlpuMeHeHne pEerpecCMOHHOIO aHanu3a s [peAcKa3aHus JOXOJHOCTEH U IPOBEPKU
THITOTE3BI IPPEKTHBHOCTH PHIHKOB. DKOHOMETPUYECKUE TTAKETHI.

8.dakTopHBIE MOJENIN OLEHKU (PMHAHCOBBIX aKTHBOB.

9.PpIHOUHAs MOZIEb JOXOJHOCTH.

10.MHuorodaxkTopHas MOJeNb OLEHKH (PMHAHCOBBIX aKTUBOB. BbIOOp (hakTopoB.

JloxonHocTH Kak (aKkTOphI.

12. Meron HauMeHBIINX KBAaPATOB U CBOWCTBA €TI0 OLICHOK.

13.MeTo MaKCUMaJIbHOTO MPaBI0NOA00HS.

14.Metoz ri1aBHBIX KOMIIOHEHT.

15. Omnupuueckue pe3yiabTaThl TECTUPOBAHUS MOJIETICH.

16.Monenu BektopHo#i aBToperpeccun (VAR). CtpykrypHble VAR-monenu (SVAR-moznenn).
17.Cucrembl OIHOBpEMEHHBIX ypaBHeHU. KonHTerpanus.

18.Knacrepuzaius BOJIATUILHOCTH.

19.YcnoBHas nucnepcus.

20.0gHOMEpHBIE MOJZIEIM aBTOPETPECCHOHHOM YCIOBHOM rerepockenactuuHoctd (ARCH-
MOJIEIH).

21.006001eHHbpIE MOJIETM aBTOPETPECCHOHHOM yciaoBHOUM TeTrepockenactuuyHoctd (GARCH-
MOJICIIN).

22 MHOroMepHbBIE MOJIENM aBTOPETPECCUOHHBIX YCIOBHO TE€TEPOCKENACTUYHBIX OCTaTKOB
(MGARCH-monenw).

23. CratucTrdecKue npoueaypbl OLEHUBAHUS U TECTUPOBAHUS MOJIEIIEH.

24.0cHOBHbIE MTOIXO/IbI K U3MEPEHHUIO phIHOYHOTO pricka Value-at-Risk (VAR).
12



25.JlenbTa - HOpMaJbHBIA METOT

26.MeToa UCTOPUYECKOTO MOJEINPOBAHUS

27.Merox Monte-Kapio.

28. MonenvpoBanue BOIaTUILHOCTU 151 Mojaeel VAR.

29. YnpasieHrue peIHOYHBIM PUCKOM.

30.YnpaBneHue onepalioOHHbIM PUCKOM.

31.KpenutHble peiTUHTH.

32.3aBUCUMOCTH BEPOSITHOCTH JIe(hoITa OT PEUTHHTA 3aCMIIHMKA.

33.YupaBieHue KpeAUTHBIM PUCKOM.

IIIxana oneHUBaHUA

Ouenka 5 (0TIU4HO) AHanmu3upyeT MOJAEIM U METOAbl SKOHOMETPUYECKOrO aHalln3a,
OCHOBBI IKOHOMETPUUECKUX METOJIOB, HEOOXOIUMBIX JUIsI PEIICHUS
TEOPETHUYECKUX W MPAKTUYECKUX 3a7ad HCCIEAOBAHUS MacCOBBIX
0OI11IeCTBEHHBIX SIBICHUW U TIPOLIECCOB.

Pemaer 3a1aumn Ha onpezesneHye 1eTepMUHALNU U 3HAYUMOCTH.
[Ipumensier MareMaTHYeCKHWid — ammapar mnpu  o0paboTke U
MHTEPIPETALMHN CTATUCTUYECKUX JTAHHBIX.

Ouenka 4 (xopo1io) AHanu3upyer MOJENIM U MEeTOJbl 3KOHOMETPUYECKOI'O aHaju3a,
OCHOBBI 9KOHOMETPUYECKUX METOIOB, HEOOXOAUMBIX Ul PELICHUS
TEOPETUYECKUX W TPAKTHUECKUX 3a/ad HMCCICIOBAHHUS MAaCCOBBIX
OOIIECTBEHHBIX SBICHMA W TIPOLECCOB, pEIIaeT 3agadd Ha
oTpeNieNieHne JAeTEPMUHAIIMA U 3HAYMMOCTH, JOMyCKas HEIOYETHI.
HeyBepeHHo nmpuMeHseT MaTeMaTHYeCKHH amnmapaT npu oOpaboTke
Y MHTEPIIPETAIUHN CTATHCTUYECKUX JaHHBIX.

Ouenka 3 AHanu3upyeT MOJENIN U METObl PKOHOMETPUUECKOT 0 aHalIn3a,
OCHOBBI 9KOHOMETPUYECKUX METOJI0B, HEOOXOAUMBIX VISl PEIICHUS
TEOPETHUECKUX U MPAKTHUECKHUX 3a/1a4 UCCIICTOBAHUS MACCOBBIX
OOIIECTBEHHBIX SIBIICHUH M MPOIIECCOB, PEIIaeT 3a1auM Ha
onpeaeeHrue J1eTepMUHALMNA U 3HAYMMOCTH, JIOIYCKasi CEPbE3HbIE
ommnbku. HeyBepeHHO MprMeHsieT MaTeMaTHUeCKHi afnmnapar mpu
00paboTKe U MHTEPIPETAINH CTATUCTUUECKUX JAHHBIX U OTBEYAECT
110 HABOJSIIIIMM BOIIPOCAM.

(YIOBJIETBOPUTENLHO)

Ouenka 2 He ananusupyert Moenu U METO/IbI SKOHOMETPUIECKOTO aHAIIN3A,
OCHOBBI 9KOHOMETPUYICCKUX METOJIOB, HEOOXOMMBIX ISl PEIICHUS
TEOPETUYECKHUX U MPAKTUYECKUX 3a/1a4 HCCIEIOBAHUS MaCCOBBIX
OOIIECTBCHHBIX SIBJICHUH ¥ IPOIIECCOB.

He pemaer 3aia4un Ha onpejienieHue 1eTePMUHAIIMYA U 3HAYMMOCTH.
[IpumeHnsieT MaTeMaTUUeCKUi anmapar npu oopadoTke u
WHTEPIPETAIMH CTATUCTHYECKUX JTaHHBIX.

(Hey1OBIIETBOPHUTEIBHHO)
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4.3. MeTonnueckne MaTepHaJibl

MeToanyeckue MaTepualibl, NO3BOJISIIONINE OLEHMBATH 3HAHUA H YMEHHSs 00y4arommXxcst
NPH NPOBeIeHUs POMEKYTOYHOM aTTecTanun

IIpoueaypa npoBeeHUs1 YCTHOIO 3K3aMeHA

ATTecTallIOHHBIC UCTIBITAHUS MTPOBOJATCS MPENOoJaBaTeIeM, BEAYIIMM JICKIIMOHHBIC 3aHATHUS 10
JaHHOM JucHMIiMHe. Bo BpeMs aTTeCTallMOHHBIX HCIBITAHUH OOydYarolyecs MOTYT
I0JIb30BAaThCs MPOrpaMMoOil ydeOHOW IUCLMIUIMHBL, a TakXe C pa3pelleHus IpernojaBaTels
KaJbKyJIsITOpaMu. Bpemsi moAroroBku oTBeTa NpH claue 3K3aMeHa B YCTHOW (hopMme 0JIKHO
cocTaBiATh HEe MeHee 20 MUHYT (TI0 KeJlaHUI0 00yYaroIIerocsi OTBET MOXKET OBITh JIOCPOYHBIM).
Bpewmst otBeta — He 6onee 15 munyr. Ilpu MOATOTOBKE K yCTHOMY SK3aMEHY 9K3aMEHYEMBIi,
KaK MpaBWIo, BEJIET 3alMCU B JIUCTE YCTHOIO OTBETA, KOTOPHIN 3aTeM (110 OKOHYaHUH HK3aMEHA)
C/1aeTcsl IK3aMEHaTopy.

[Ipy mpoBeneHMHM YCTHOTO 5K3aMEHa SK3aMEHAIIMOHHBIA OWJIET BBIOMpAeT cam
9K3aMEHYEMBbIIl B CIIydyailHOM MOpsake. DK3aMeHAaTopy IpeloCTaBIseTCs IIPaBO 3a/1aBaThb
0o0yyaromuMcsl JONOJHUTEIbHBIE BOIPOCHl B paMKax MPOrpaMMbl JUCLHUIUIMHBI TEKYILEro
CeMecTpa, a TakXke, IOMUMO TEOPETUYECKHUX BOIPOCOB, JaBaTh 33Jaud, KOTOpPbIe U3y4YalliCh Ha
npakTudeckux 3aHsATHAX.  OmeHka pe3ylbTaTOB YCTHOTO AaTTECTAlMOHHOTO HCIIBITAHUS
00BsIBIIIETCS 00YyJalOMMMCS B JICHb €ro mposeneHus. [Ipu mpoBeseHWM yCTHOTO SK3aMeHa B
ayJUTOpPUU MOTYT OJIHOBPEMEHHO HAaxOIMTbCsi He Oosee miecTH sk3ameHyromuxcs. [lo
OKOHYaHMU OTBETa Ha BONPOCHI OWJIETa 5K3aMEHATOp MOXKET 3a/aTh SK3aMEHYEeMOMY
JIOTIOJTHUTEIIFHBIE U YTOYHSIOIINE BOMIPOCH! B Mpe/esiaX yueOHOro MaTepualia, BHIHECEHHOTO Ha

OK3aMCH.

5. MeToanuyecKkue YKazaHud AJad oﬁyqamumxca 110 OCBOCHMIO JUCHMITJIMHbI
CﬁMOHO}IFOTOBKa K NPAKTHY€CKUM 3aHATHAM

[Ipy moaroToBke K MPAKTUYECKOMY 3aHSATHIO HEOOXOIMMO MOMHHUTBH, YTO Ta WU HHAs
JUCLMUIUIMHA TECHO CBsi3aHa C paHee HM3ydaeMbIMH Kypcamu. boiee TOoro, MMEHHO CHHTE3
MOJYYECHHBIX paHee 3HAaHUW M TEKYyIIEro Marepuaja I0 Kypcy JAENaeT MOATOTOBKY
pPE3YJIbTATUBHOM M BCECTOPOHHEM.

Ha cemuHapckux 3aHATHSX CTYIEHT JOJKEH YMETh MOCJEN0BATEIbHO M3JIaraTh CBOM MBICIU U
apryMEHTUPOBAHHO X OTCTAUBAaTh.

JInst TOCTHIKEHUST ATOM 1eJIn He0OXO0IUMO:

1) 03HAKOMHUTBCS C COOTBETCTBYIOIIEH TEMOW MPOTPaMMBbl TUCIUTUIUHEL;

2) OCMBICIIUTH KPYT U3y9a€MbIX BOIIPOCOB U JIOTHKY UX PACCMOTPEHUS;
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3) U3y4uTh PEKOMEHJOBAaHHYIO JINTEPATYPY MO TAHHOU TEME;
4) TIIAaTeIbHO U3YUUTD JIEKIIMOHHBIA MaTepHall,
5) 03HAaKOMUTHCS ¢ BOIPOCAMH OYEPEAHOI0 CEMUHAPCKOI0 3aHSTHS;
6) IOArOTOBUTH KPATKOE BBICTYIIEHHE MO Ka)KIOMY M3 BBIHECEHHBIX HAa CEMHUHAPCKOE 3aHSITHE
BOIIPOCY.
W3yueHrne BOMPOCOB OYEpeNHOW TeMbl TpeOyeT TIyOOKOro YCBOEHHUS TEOPETHUYECKHMX OCHOB
JUCITUTUIMHBI, PACKPBITHS CYIIHOCTH OCHOBHBIX 3KOHOMHYECKHX KATETOpHid, MPOOJIEMHBIX
ACIEKTOB TEMbI U aHaIK3a (GaKTUYECKOro MaTepHara.
[Ipu npe3eHTanum MaTepraja Ha CEMUHAPCKOM 3aHITHUU MOYKHO BOCIOJIB30BAaThCS CIECIYIOLIUM
QITOPUTMOM H3JIOKEHHUS TEMBl: OIpPEJEICHUE W XapaKTepUCTHKA OCHOBHBIX KaTeropui,
HBOJIIOLIMS IIPEIMETa HCCIIEIOBaHUS, OLIEHKA €r0 COBPEMEHHOI'O COCTOSIHHUS, CYIIECTBYIOLIUE
pOo0OJIeMBbI, IEPCIIEKTUBBI Pa3BUTHSL.

Keiicpbl (cMTyauMmoHHBIE 321a4H1)
Keiicel npencraBisitor co00it 0coOYI0 TEXHUKY 00yUEHHUsI, UCTIOJIB3YIOIIYI0 OMMCAaHUE PEATbHBIX
ympaBieH4Yeckux curyanuid. Keicel Oasupyrorcss Ha (akTHdecKoM Marepuaie WM JKe
NpUOIMKEHBI K peaTbHON CUTYaIUH.
s perienust KelicoB HEOOXOIUMO BHUMATENIBFHO U3YYUTh YCIOBUS, BCIOMHHUTDh TEOPETHUECKHIA
MaTepHal 1Mo M3y4aeMoW TeMme, MPOaHAIM3UPOBATh CUTYAIUIO, Pa30o0paThCs B CyTH MPOOIIEM,
IPEUIOKUTh BO3MOKHBIE BapHaHThl pELIEHUS M BbIOpaTh Jydminid u3 Hux. Yem Ooree
apryMEHTUPOBAHO M 0OOCHOBAHHO MpeAsiaraéMoe pelieHre, TeM Jierde OTCTauBaTh CBOIO TOUKY

3pCHUS B XO4C MPOBCACHUS MPAKTUICCKOTO 3aHATHUA UIIN pa360pa pemeHI/Iﬁ.

MeToanuyeckne peKOMEHIAUM 110 MOAT0TOBKE K IPOMEKYTOYHOI aTTecTauuu
IIpy moaAroToBKE K MPOMEKYTOUYHOM aTTECTAlMA 03HAKOMBTECH CO CIIMCKOM IPEICTABIEHHBIX
BOIIPOCOB. POPMYIUPYNUTE OTBET C TOUKHU 3PEHUS IPUMEHEHHUS PA3JTUYHBIX METOJIOB aHAIU3A
naHHbIX. HeoOXoammo 1aTh apryMeHTUPOBAHHBIN OTBET, MOATBEPKAAIOIINN YPOBEHb OCBOCHHUS

KOMIICTCHIINHU.
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6. Y4yeOHas quTepaTypa u pecypcbl HHPOPMAIMOHHO-TEJIeKOMMYHUKAIIMOHHOM ceTH
"UHTepHeT", yueOHO-MeTOANYEeCKOe o0ecTieYeHrne CAMOCTOSITeIbHOIH padoThI
o0yyarommxcsi 0 JMCHUIJIMHE

6.1. OcHoBHas1 tUTEpaTYpa
1. AiiBazsH, C. A. DKOHOMETpHUKa - 2: TPOJABUHYTBIM KypC C TPHIOKEHUSIMH B

¢unancax: YueOnuk / AiiBazsin C.A., ®anranuuan /l. - M.:Maructp, HULl THO®PA-M, 2018. -
944 c. - ISBN978-5-9776-0333-1. - Tekcr : oamektponnsii. - URL: https://znanium-
com.ezproxy.ranepa.ru:2443/catalog/product/925806 .

2. I'pun, V.I'. Dxonomerpuuecknii aHanmu3. Ku. 1/ Y. I'pun ; miep. ¢ aHri. ; moa Hayd.
pen. C.C. CunenbuukoBa, M.IO. TypynneBoil. — MockBa : M3patensckuii gom «Jlemo»
PAHXuI'C, 2016. — 760 c. - (Akagemuueckuii yaeOHuK). - ISBN 978-5-7749-1157-8. - Tekcr :
anektpoHHbIA. - URL: https://znanium-com.ezproxy.ranepa.ru:2443/catalog/product/1043304.

3. I'pun, Y.I'. Dxonomerpuueckuit ananus. Ku. 2 / V. I'pun ; nep. ¢ anri. ; moj Hayd.
pea. C.C. CunenbHukoBa, M.FO. TypynueBoil. — MockBa : W3parenbckuii aom «Jleno»
PAHXul'C, 2016. — 752 c. - (Axagemuueckuii yueOHuk). - ISBN 978-5-7749-1158-5. - Tekcr :
anekTponHbIit. - URL: https://znanium-com.ezproxy.ranepa.ru:2443/catalog/product/1043306.

6.2. JlonosiHuTEIbHAS JIUTEPATypPa
1. Kamepon, D. K. MukposkoHOMeTpUKa : METOIbl U MX npuMeHeHus:: Kuura 2 YueGHoe

nocobue / Kamepon 3.K., Tpusenu I1.K., /lememesa b. - Mocksa :1 ]I Jleno PAHXul'C, 2015. -
664 c. (Axamemuueckuii yueOuuk) ISBN 978-5-7749-0956-8. - Tekct : anekrponHsid. - URL:
https://znanium-com.ezproxy.ranepa.ru:2443/catalog/product/982081 .

2. JBuncon, P. Teopus u MeTop1 95KOHOMETpUKH : yueOHuk / Paccen [pBuacon, [xerimc
I'. Mak-KunHoH ; nep. ¢ anri. nox Hayd. pexa. E. . AnnpeeBoii. — Mocksa : M3garensckuii
nom «Jlemo» PAHXuI'C, 2018. - 936 c. - (Akagemudecknii yaeOHUK). - ISBN 978-5-7749-1205-

6. - Texcr : JJIEKTPOHHBIN. - URL: https://znanium-

com.ezproxy.ranepa.ru:2443/catalog/product/1085554 .

3. Kanroposnu I'.I'. AHanu3 BpeMEHHBIX ps0B, DKOHOMUYeckuil xypHan HWUY BIIO,

2003, Nel, CTp. 97-103. Cchplika Ha OTKPBITHIH HCTOYHHK:
https://ej.hse.ru/data/2010/12/31/1208182172/07 01 06.pdf .

4. Xaitsmu, @. OxoHomerpuka / @. Xaitsmm ; nep. ¢ anri. nox Hayd. pea. B.IL. Hocko. —
MockBa : Hzpmarensckuii qom «Jlemo» PAHXul'C, 2017. — 728 c¢. — (AxageMU4YecKuid
y4ueOHuK). https://new.znanium.com/catalog/product/1043302

6.3. YueOHO-MeTOAMYECKOE OOeclieueHHe CAMOCTOATEILHOMH padoThl
He npexgycmorpeno.
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https://znanium-com.ezproxy.ranepa.ru:2443/catalog/product/1043304
https://znanium-com.ezproxy.ranepa.ru:2443/catalog/product/982081
https://znanium-com.ezproxy.ranepa.ru:2443/catalog/product/1085554
https://znanium-com.ezproxy.ranepa.ru:2443/catalog/product/1085554
https://ej.hse.ru/data/2010/12/31/1208182172/07_01_06.pdf
https://new.znanium.com/catalog/product/1043302

6.4. HopmaTuBHbBIE IPABOBbIE JOKYMEHTBI
He npenycmotpeHsl.

6.5. UnTepHeT-pecypchl

1 www.cbr.ru — [{earpanbusiii 6ank Poccun

2 minfin.ru — MunucrepctBo ¢puHancoB Poccun

3 www.gks.ru — 'ockomcrar Poccun

4, www.rbc.ru — Uuagdopmarronsoe areHTcTBo «PocousneckoncanTiuar (Poccust)
5 www.worldbank.org — Bcemupusbiit 6ank

6 www.imf.org — MexxayHapoHblii BaltOTHBIN (GOHT

7 https://www.hse.ru/info — I'ocynapcTBeHHBI yHHUBEpCHTET — BhICIast 11KoJia 3KOHOMUKH
(Poccus)

8. www.beafnd.org - Bropo sxonomuueckoro ananusa (Poccus)

9. http://www.libertarium.ru/library - Bubnunoreka MaTepuaaoB o SIKOHOMHUYECKOI
TEMAaTHKE

10.  www.ecfor.ru PAH MHCTUTYT HapOAHOXO3HCTBEHHOTO POTHO3UPOBAHHSL.

11. http://www.economicsnetwork.ac.uk/links/data free - Ha atoMm caiite umeercs 60abLIOE

KOJIMYECTBO CCHUIOK Ha Pa3IMYHBIC CAUTHI, COJIepKAIIe B CBOOOTHOM JIOCTYIIC JAHHBIE
3KOHOMHYECKOI CTATUCTUKH.

12. http://www.census.gov/ipc/www/idb - MexmyHnapoanas 6a3a qaHHbiXx bropo nepenucu

nacenenust CIIA / U.S. CensusBureau -InternationalDataBase (IDB).

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

ucnoJib30BaHHbIe B kKHMre: BepOuk M. (2008). [IyTeBoauTenb 0 COBPEMEHHON 3KOHOMETPHUKE.
M., HayuyHnas kaura.

14. http://economist.mrsu.ru/info/kaf statistic/poleznie ssilki.html - TTone3Hsle cchUIKK Ha

CB.IZTBI, Ha KOTOPBIX HpHKHaﬂHOﬁ SKOHOMHUCT MOKET HAWTH JAHHBIE JJI1 UCCICA0BAHMI.

15. http://www.feweb.vu.nl/econometriclinks/slinks/ - Ha atom caiite nmeeTcst 00JIbII0E

KOJIMYCCTBO CCBIJIOK Ha pa3IMYHbIC MHTCPHET-PECYPChI, ITIOCBAIICHHBIC U3YUYCHUIO, pa3pa60TI<e u

MPUMCHCHHUIO 9KOHOMCTPHUICCKUX MCTOIOB.

6.6. Unble HCTOYHMKH
1. Hocko, B.I1. Oxonomerpuka. Ku. 2. Y. 3, 4 [DnexTponssii pecypc] : yueonuk / B.I1.

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

3. Gusti Ngurah Agung. Time Series Data Analisis Using Eviews.
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http://www.economicsnetwork.ac.uk/links/data_free
http://www.census.gov/ipc/www/idb
http://www.econ.kuleuven.be/gme/data.htm
http://economist.mrsu.ru/info/kaf_statistic/poleznie_ssilki.html
http://www.feweb.vu.nl/econometriclinks/slinks/

4, Marnyc, . P., Karsies, I1. K., [1epecenxuii, A. A. OxoHomerpuka. HauanbHbIl Kypc:
yuebnuk: rpup MO / 5. P. Marnyec, I1. K. Kateimes, A. A. Ilepecenkuii. - 8-¢ uza. - M.: Jleno,
2007.- 504 c. - ISBN 978-5-7749-0473-0: 231-00.

5. Bep6uk M. (2008). [TyTreBoauTeNnb Mo coBpeMeHHOM 3koHOMeTpuke. M., Hayunas kxura.
6. [BJI-1] ba3za nanHbIx «O11eHKH COBOKYITHON (DAKTOPHOMN ITPOU3BOAUTEILHOCTH
poccuiickux Gupm 00padaTHIBAIOIICH MPOMBIIINIEHHOCTH ¢ HHPOPMAIIUEH 10 reorpaduiecKkoi
JIOKaJIN3aLuN»

7. [B/1-2] ba3a nanubix «MHIEKCHI COBMECTHOM JIOKAIM3AIMK IS TIap OTpaciien

oOpabartsIBarolieil mpoMbIieHHOCTH Poccumy.

7. MarepuanbHo-TeXHUYECKas1 0a3a, UH(POPMAIMOHHbIE TEXHOJIOTHHU, IPOTPAMMHOE
obecrieueHue U MH(POPMAIHOHHBIE CTIPABOYHbIE CHCTEMbI
ba3bl 1aHHBIX, HHPOPMALMOHHO-CIIPABOYHbIE H MOUCKOBbIE CHCTEMBbI

1. www.biblio-online.ru —3nekrponHo-oubaroTeunas cucrema [IbC] FOpaiiT;

2. http://www.iprbookshop.ru — DnexrponHo-6ubnoTeunas cucrema [DBC] «Iprbooksy

. https://e.lanbook.com - DnexTponHO-O0MOMMOTEUHas cucteMa [DBC] «Jlauby.

. http://elibrary.ru/ - Hay4nas snexkrponnas 6ubnuoreka Elibrary.ru.

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

3
4
5. https://new.znanium.com DnexkTponHo-0ubIHOTeYHas cuctema [DBC] «Znanium.comy.
6
7

. https://www.jstor.org - Jstor. IlomHble TEKCTBI HAay4YHBIX XYPHAIOB U KHUT 3apYOEKHBIX

n3aaTciIbCTB.

8. https://elibrary.worldbank.org - Dnexrponnas oubmuorexa Becemuproro banka.

9. https://link.springer.com - TIOJHOTEKCTOBBIE TIOJUTEMATHUECKUE Oa3bl aKaJIEeMHUYCCKUX

JKYPHAJIOB U KHUT U3AATCIILCTBA Springer.

10.  https://ebookcentral.proquest.com - Ebook Central. TTonHbie TEKCTBI KHUT 3apyOeiKHBIX

HAaYYHBIX U30aTCIbCTB.

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

Handbooks uznarensctBa Oxford mo mpeaMeTHbIM 00MacTIM: SKOHOMHUKA M (PUHAHCHI, MIPaBo,
Ou3HeC U yIpaBJeHHE.

12.  https://journals.sagepub.com - TloaHOoTekcTOBass  0©a3a  HAy4YHBIX  JKYPHAJOB

aKaJeMUYeCcKOro U3aTesbCcTBa Sage.
13.  CnpaBouHo-npaBoBas cuctema «Koncynbrantllnrocy.

14.  DnexkTpoHHBIH nepuoaAnYEcKuil cripaBouHUK «I apaHTy.

IIporpamMMHBbIe, TEXHHYECKHE U 3JIEKTPOHHbIE CPEACTBA 00yYEeHHUsS] M KOHTPOJIA 3HAHUIA.
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http://www.biblio-onlin.ru/
http://www.iprbookshop.ru/
https://e.lanbook.com/
http://elibrary.ru/
https://new.znanium.com/
https://dlib.eastview.com/
https://www.jstor.org/
https://elibrary.worldbank.org/
https://link.springer.com/
https://ebookcentral.proquest.com/
https://www.oxfordhandbooks.com/
https://journals.sagepub.com/

AyauTOpUY OCHAILEHBI KOMITBIOTEPOM C BBIXOZOM B HHTEPHET.
- mporpamMMHBIid poaykT Microsoft Office.

- mporpaMmHoOe obecrieueHne Eviews 9.
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