denepanbHOe rocyIapcTBeHHOE 0K0/IKeTHOEe 00pa3oBaTeibHOe
yupe:KIeHue BbICIIero 00pa3oBaHusi
«POCCHUMCKASI AKAJTEMUMS HAPOJJHOI'O XO3SIMCTBA
U TOCYJAPCTBEHHOM CJYKBbI
IPU NPE3UJIEHTE POCCUHMCKOM ®EJEPALIUN»

I/IHCTI/ITYT OKOHOMUWKH, MAaTCMAaTUKH U I/IH(l)OpMaI_II/IOHHI::IX TEXHOJIOTUH

(HaumeHo8aHUe CMPYKMYPHO20 NoOpazoeieHus (uncmumyma/paxyromema/unuana)

Kadenpa nanimoHanbHOM S KOHOMUKH

(Haumenosanue kagedpwi)

YTBEPXJIEHA
pemienneM Yuenoro Cosera
Nucturyra SMUT PAHXul'C

[Tporokon ot «09» centsiops 2020 r.

Ne 1-20/21

PABOYAS ITPOT'PAMMA JUCHUITJIMHBI

B1.0.033KOHOMETPHKA (ITPOJIBUHYTHIN YPOBEHD)

(unoexc, HauMeHOB8aHue OUCYURIUHBL (MOOYIS), 8 COOMBEMCMBUL C YYEOHbIM NIAHOM)

HaIlpaBJICHUE MOJTOTOBKH (CIEIUATbHOCTH)
38.04.01 DxoHomMuka

(x00, HaumeHosaHUe HANPABIeHUsI NOO20MOBKU (CneyualbHOCmL)

«KopnopaTuBHasi JKOHOMUKA»

(nanpaerennocmb(u) (npoduns (u)/cneyuanuzayus(uu)

MarucTp

(kéanupurayus)

OYHasA, OYHO-3a04YHas

(dbopma(sr) 0byuenus)

['oxg nabopa — 2021 r.

Mockaa, 2020



ABTOP(bI)—COCTABUTEIb(H):

Kadenpa HanimoHanpHOM SKOHOMUKH

(vuenas cmenens u(uau) yueHoe 38anue, O0IHCHOCHIb)

3aBenyromuii kagenpoi

HanmmnonansHON YKOHOMUKH

(Haumenosanue kagheopot)

1.9.H., nonieHT Kazapsu M.A.

(naumenosanue xagpeopot)

(vuenas cmenenb u(unu) yuenoe 3gauue )



COIEPKAHHUE

1. IlepeueHbp  TMUIAHHpPYEMBIX  pe3yJbTAaTOB  OOyYE€HHsS] 1O  JIUCLHUILUIMHE,

COOTHECEHHBIX C IJIaHUPYEMBIMU PE3yJIbTaTaMU OCBOEHUS IPOTrPAMMBL............... 4
2. OO0beM U MeCTO JUCIUILIUHBI B CTPYKTYpE 00pa30BaTeIbHON MPOTPAMMBEIL. .. ...... 5
3. ConepxaHUE U CTPYKTYPA TACHHIITHHBL. . .. .uuttnttentteante et eeeeeeieanneenneenenn 5

4. Marepuansl TEKyIIEr0 KOHTPOJS YyCIEBAaeMOCTH oOydaromuxcss ©u  (QOHT
OLICHOYHBIX CPEJICTB POMEKYTOYHONU aTTECTALUHU IO TUCHUIUIAHE. .. .............. 8
5. Meroauueckue ykazanus JiJIsl 0Oy4aroIIMXcs M0 OCBOCHUIO AUCIUIUIMHBL. . ... .... 36

6. VYueOHas nuTepaTypa W pecypchl HHOOPMAITMOHHO-TEICKOMMYHHUKAIIMOHHON

CeTH «nTepuer», BKJTIOYAs y4e0HO-METOINYECKOE oOecrieueHue

CaMOCTOATEIBLHON pabOThl 00YYAIOUIUXCS MO JUCHUTITMHE . . ..o uveeneeenneenneennne. 39
6.1. OCHOBHAS JIATEPATYPA. .t vveeeennneeeeeenaeeeeanneeeeerenaaeeeaanneeeannnnees 39
6.2. JIOTIOTHUTEIIBHAS JIATEPATY P+« e e nevveeeennnnaeeeennnnaeenneaeeeeannnaneeenns 39
6.3. YueOHO-MEeTOIuIeCcCKOe 00eCIeYeHUE CaMOCTOATEILHOM padoTHL. ......... 40
6.4. HopMaTUBHBIE TPABOBBIE JOKYMEHTBL. ... uuvteeeeennnaeeeennenaeeeeennnneeennns 40
(YRR 4 020 1<) )5 (4 i 01160 4 0 To) 5 (A 40

7. MarepuanbHo-TexHUYECKas 0aza, UHPOPMAIMOHHBIE TEXHOJIOTHH, IIPOTPAMMHOE

oOecIreueHue u I/IH(I)OpMaHI/IOHHBIG CIIPABOYHBIC CUCTCMBI .........cciiiiiiiiiiinnn... 41



1. HEPEYEHD IINTAHUPYEMBIX PE3YJIbTATOB OBYUYEHUA
O AMCHUMIIVIMHE, COOTHECEHHBIX C INTAHUPYEMbBIMH
PE3YJbBTATAMMU OCBOEHMUS ITPOTI'PAMMBI

I.1. Jucummmaa b1.0.03  «DOxoHomerpuka  (MPOABUHYTHIH  YPOBEHB)»
00ecreynBaeT OBJIaJACHUE CIAEAYIONIMMU KOMIETEHIIMSIMU C YYETOM dTarna:

Kon HaumenoBanue Koz sTama ocBoenus HaunmenoBanue »rama
KOMIIETEHIINHU KOMIIETEHIINH KOMIIETEHIINH OCBOEHUS KOMIIETEHIINU

OIIK OC-3 | Cnocoben OIIK OC-3.1 CriocoOeH MHTepNpeTUPOBaTh JaHHbIE
IPUMEHSITh Pa3IMYHBIX UCTOYHUKOB MH(POPMAITUH
HPOJIBUHYTHIE JUIsL IPOBEJICHHUS] SKOHOMUYECKUX
UHCTPYMEHTAJIbHBIE pacueToB

METO/bI
SKOHOMMYECKOTO
aHanu3a npu
pelieHun
HNPaKTUYECKUX U
(unn)
UCCIIEI0BATEIbCKUX
3ajad

OIIK OC-5 | Cnocoben OIIK OC-5.1 CriocoGeH aHamu3upoBaTh pa3INuHbIe
UCIIOJIb30BaTh WCTOYHHUKHN HH()OPMAIMU TIPU PEIICHUT
COBpPEMEHHBIE NPaKTUYECKHUX U (WIIN)
UH(POPMAIMOHHBIE UCCIIEI0BATENIbCKUX 3a1a4

TEXHOJIOTUH U
POrpaMMHBIE
CpeZCcTBa MpU
pelieHun
HNPaKTUYECKHUX U
(unn)
UCCIIeI0BATEIbCKUX
3ajad

1.2.B pe3ynpTaTe OCBOEHUSI AWCIUIUIMHBI Yy CTYJICHTOB JIOJKHBI OBIThH
c(hOopMHUPOBaHBL:

Konx srama
OCBOCHUS PesynbTarsl 00y4eHus
KOMIICTEHINH
OIIK OC-3.1, HA YpOBHE 3HAHUU:
OIIK OC-5.1 - OCHOBHBIC HANpaBICHHUS M pPE3yJbTaThl HCCICIOBAHUHN, MyOJHKYEeMBIX B

BEAYLIUX XypHaJIax 110 UCCIEAOBAHUSAM B DKOHOMETPHKE;
- IEPCIIEKTUBHBIE METObI SKOHOMETPUYECKOTO aHAIN3a;

- MOMYyJISIpHbIE IMPOrpaMMHbBIE NPOAYKTHI, NPUMEHsSEMble Uil pa3pabOTKu U
aHaJIM3a YKOHOMETPUYECKUX MOJEIEH;

Ha yPOBHE YMEHUIL:

- CIIOCOOHOCTD IMPUMCHATH MCTOAbLI S5KOHOMCTPHUKHU IJId TOCTPOCHUA MOI[CJ'ICﬁ u
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aHaJM3a 3a/1a4, BO3HUKAIOIINX B MUKPO- M MAaKpPOIKOHOMUKE, B cpepe (pHMHAHCOB;
- UCHOJB30BaTh mporpammy Eviews mns pa3paboTKu SKOHOMETPUYECKUX
MOJIEJICH U OIIEHKH MX KaueCTBa;

- Ha OCHOBE IOJYYEHHBIX MOJEJIEH CTPOUTH IIPOTHO3bI Pa3BUTUS KOHKPETHBIX
SKOHOMHUYECKUX CUTYyallUM.

HA YPOBHE HABBLIKOB:

- BJIaJIETh COBPEMEHHBIMU Crtocobamu cOopa TaHHBIX;

- MPOBOANTH CAMOCTOSTEIHHYIO HCCIIEIOBATEIHCKYIO Pa0OTY.

2. OFBEM U MECTO JUCHUIIJIMHBI B CTPYKTYPE OII BO

O0beM TUCHUILTHHBI

O6mas Tpynoemkocts b1.0.03 «DOkoHOMeTpuKa (NMPOABUHYTHI YpPOBEHB)»
cocTaBisgeT 6 3a4€THBIX eauHUIl — 216 ak. 4.

KonuyecTBo akajieMHYe€CKUX YacoB, BBIJICJICHHBIX HA KOHTAaKTHYIO paboTy C
npernojaBareneM sl O9HOW (opMbl OOydeHHs, COCTaBisieT 64 ak.d.. JIEKIIMOHHbBIE
3aHsATUS —16 ak.4., mpaktuueckue 3aHsATus — 48 ak. 4. CamocTosiTenbHas pabota
coctaBisieT 116 ak. 4.; A5ig 04HO-3a049HON (POpPMBI 0OyUEHUS: JIEKIIMOHHbBIE 3aHATUS — O
aK.d4., mpakTuueckue 3anatusa — 18 ak. 4. CamocrositensHas padbota coctaBisieT 156 ak.
4.

dopma NPOMEKYTOUHOW aATTECTAIlMM B COOTBETCTBUU C YYEOHBIM IIJIAHOM —
JK3aMEH.

MecTto nucuumiuHbl B crpykrype OII BO

Huciumnaa b1.0.03 «9xoHoMeTpuKa (MPOABUHYTHIM YPOBEHB)» OTHOCUTCS K
OJIOKy JucUMIIMH 0a30BOM dYacTM y4eOHOro IUIaHA HaIpaBJEHUs MOJITOTOBKHU
MaructpoB 38.04.01 «DxoHOMMKa» ¢ HaMPaBICHHOCTHIO NOATOTOBKHU «KoprnopatuBHas
PKOHOMHKa» U u3ydaercs B 1 cemecTpe Ha 1kypce — ouHas gopma u Bo 2 cemecTpe Ha 1
Kypce O4HO-3a04Hasi popMa 00ydeHHUs.

JlucuuniauHa peanu3yeTcsl Ioclie  M3y4YeHUs JUCHUIUIMH OakajaBpHara:
MaTeMaTHYeCKOro aHajiu3a, anreOpbl, TEOPUM BEPOATHOCTH W MaTeMaTUYECKOM
CTaTUCTUKH, MUKPO- 1 MAKPOIKOHOMUKH.

JIOCTH>KEHHE TUIAHHPYEMBIX PE3yJIbTaroB OOy4YEHHsS] CIYKUT OCHOBOM JUIs
JUCUUIUIMH, CBSI3aHHBIX C OMIIMPUYECKUM AHAJIM30M pEaJbHBIX SKOHOMUYECKHX
SABJICHHM, B Kypcax Makpo- M MHUKPOIKOHOMHUKH (TPOABUHYTBHIA YpPOBEHB), IpHU
BBINIOJIHEHUHU UCCIIE0BAHUI B XOJ€ MOArOTOBKH MaruCTepCKOM AUCCEPTaLIUU.

3. COAEPKAHUE U CTPYKTYPA JTUCHHUIIJIMHBI

Ounas gpopma odyuenusn

O0beM TUCHUILIMHDBI, aK. Yac.
®opma
HavuMeHoBaHUe TeM Konraxruas pabora TeKYyIlero
yul
Ne i/ o0yuaromuxcs ¢
(pa3neJsioB), Bcero Cp KOHTPOJIsA
npenoaaBaTesieM
N ycneBaeMoCTH,
10 BHJIAM Y4eOHbIX 3aHATHH
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a 1P m3 KCP HpOMe)KyTO‘lH;)ﬁ
aTTrecTaluu
Tema 1 | Onenka CIiIJCTeM 2 ) 6 14 | nos, um
ypaBHEHUH
Tema 2 | Moaenu naHeNbHBIX 73 ) 6 15 | nos, um
JTAHHBIX
Tema 3 | Henuneiinbie 2 2 6 14 | no3, un
MOJIEJIH U OTOOP
Tema 4 | AnanTuBHBIE
METO/IbI aHAIN3a
BPEMEHHBIX PSIOB. 73 ) 6 15 | nos, um
[Iporuo3zupoBanue
no mozensiM ARMA,
ARIMA
Tema 5 | IIpuurHHOCTD U
Oy04Has 22 2 6 14 | O3, Ul
9K30T€HHOCTh
Tema 6 | Metonosorus
BOKTOPHBIX 23 2 6 15 | m3,un
aBTOperpeccuit
(VAR)
Tema 7 | BaiiecoBckuit
noaxon. Beengenue B 2 2 6 14 | 03, 1M
¢buneTp Kanmana
BaitecoBckue VAR
Tema 8 | Henunetlineie
MOJIEJIM BPEMEHHBIX
panoB. Monenu
BPEMEHHBIX PSJIOB C 23 2 6 15 | 1103, UII
YCJIOBHOM
reTEePOCKETACTHUHOC
TBIO
[TpoMexyTouHasl aTTeCTalMsI 36 OK3ameH
Beero: | 216 | 16 | | 48 | 36 | 116
Ouno-3aounan popma odyuenusn
Ne i/ HaumeHoBaHue TeM O0bemM TMCUUIIMHBI, Yac. ®opma
W/ MK pa3aesioB Bcero KonrakTHas paGora CP TeKyLlero
00y4Jarommxcs ¢ KOHTPOJIA
npemnoaaBaTejieM ycneBaeMoCTH,
10 BHIaM Y4eOHbIX MPOMEKYTOYHOM
3aHATHI aTTecTaluu
JI JIP 113 KCP
Tema 1 | Ouenka cucrtem 21 - 2 19 | O3, vIT
YpaBHEHUU
Tema 2 | Mojenu naHeNbHBIX 26 2 4 20 | HO3, vII
JTAHHBIX.
Tema 3 | HenuneliHbie MOAETH U 21 - 2 19 | HO3, 1l
oTbop
Tema 4 | AnmanTUBHBIE METOIBI 22 - 2 20 | 03,4l




aHaJIn3a BPEMEHHBIX
pAIOB

Tema 5 | [IpuurHHOCTH U 21 - 2 19 | 103, 1II
0JI04Hasl SK30T€HHOCTb.

Tema 6 | Merogonorus 22 - 2 20 | [1O3, UIl
BEKTOPHBIX
aBToperpeccuii (VAR).

Tema 7 | BaiiecoBckuii MOAXO/I. 23 2 2 19 | 103, UII
Benenue B GpuibTp
Kanmana

baitecoBckue VAR.

Tema 8 | Henunelinsle Moaenu 24 2 2 20 | O3, 111
BPEMEHHBIX PSJIOB.
Mopenu BpeMEeHHBIX
PSIIOB C YCIIOBHOI
reTePOCKEAACTUIHOCTHIO

[IpoMexxyTouHasl aTTeCTalMs 36 OKk3amMeH

Beero: | 216 | 6 | . 18 |36 | 156

* [Ipumeuanue: popmbl mekyujeco KOHMpPOJisi YCne8aemMoCmiL.: NPpakmuko-opuenmuposanuvie 3aoanus (1103),
uccneoosamenvcxuil npoexm (HMII).

Conep:xanue QM CIUATTAHBI

Tema 1. Ouenka cucremM ypaBHeHUil

MHK nns cucreM ypaBHEHUH. ODK30T€HHOCTh OOBSCHSIOIIUX IEPEMEHHBIX.
Ctporas sk30reHHOCTh. [Ipumepsl cuctem: BHelIHe He cBsizaHHbIe ypaBHeHHs (SUR).
O1neHKa BHEIIHE HE CBA3AaHHBIX YPABHEHUN C OTPAHUYECHUSMHU HA ITAPAMETPBI.

OneHka CUCTEM YpPAaBHEHUU C MOMOULIBIO MHCTPYMEHTAJIBHBIX NMEPEMEHHBIX. 2-
crynenyateii U 3-crynenuarbii MHK s cucrem ypaBHeHuid. OOGOOIIEHHBIN METON
MOMEHTOB. BpIOOp MeTO/1a OLIEHKU CUCTEM.

CucTteMbl OTHOBPEMEHHBIX YPaBHEHUI. DKOHOMHYECKUE 3a7a4M, MPUBOISIINE K
CUCTEMaM OJHOBpPEMEHHBIX ypaBHeHUU. Wnentuduxanus. DddexTuBHasS OIlCHKA
napameTpoB CoKparieHHo Gpopmbl. HeMMHEHHOCTH IO SHIOTEHHBIM IEPEMEHHBIM.

Tema 2. Moaeau na”HeJbLHBIX JaAHHBIX

[IpoOnemMa mnOpONyIIEHHBIX ME€pEeMEHHbIX. @OUKCHUPOBAaHHbIE W CIIy4YalHbIE
apdektel. [lpenmonokenus o0 ommuOKax: cTporas M MOMEPUOJHAS 3K30T€HHOCTb
00BsACHsIONMX NepeMeHHbIX. OILIEHKN ypaBHEHMs B pa3HOCTAX. OLIEHKH NaHelell co
ciyyallHeIMM U C¢ (uxcupoBaHHbIMH 3¢ dextamu. Tect Xaycmana. Kiacrepuzanms
HaAOJIIOICHUM.

Tema 3. HestuHeliHOCTH U 0TOOP

JIUCKpeTHBIE 3aBUCHMBIE TIepeMEHHbIC. JIMHENHAs MOJENb BEPOATHOCTH.
[IpoOut- u norur-mogenu. OlEeHKa METOJOM MaKCHMAalbHOTO MPaBAONOA00US.
MHoXecTBeHHasl TIOTUCTUYECKasT MOJIEIb. YTIOPSA0YEHHBIE JIOTUCTHUECKUE U MPOOUT-
MOJEIIH.

[leH3ypupoBaHHBIE pETpPecCUM U Hecly4YailHble BBIOOpPKU. ToOUT-MOmeNH.
CenexTuBHas BBIOOpPKA, TECTUPOBAHUE U KOPPEKIIHSL.

[IpoGnema pau3aiiHa »HKCIEPUMEHTOB U CamMoOTOOp. MeETOonbl OIEHKH C
UCIIOJIb30BAaHUEM Propensityscore 1 MHCTPYMEHTAJIbHBIX IEPEMEHHBIX.

7




Tema 4. AnanTuBHbIe METOAbI AHAJIN32 BPEMEHHBIX PS/10B

CrnaxxuBanue BpeMeHHOro psjaa. IlporHozupoBanue OyIylIMX 3HAYEHUU
BpeMeHHOro psana. Ckonpssimue cpennue. Ounbtp Xonapuka — [Ipeckorra. IIpocroe
SKCIIOHEHIMAJIBHOE CraXMBaHUE. JIBOMHOE SKCIOHEHUMAJIBHOE CIIIa)KUBAHUE, METOL
bpayna. Meron Xonsra. Merong Xonbra — Bunrepca. @unerp bakcrepa — Kunra.
[Iporno3zupoBanue o moaeinsim ARMA, ARIMA.

Tema 5. IIpu4UHHOCTH U 0JI0YHASI IK30T€HHOCTh

[Tonaruss npuumHHOCTH TO0 ['peliHmKepy U OJOYHOM HK3OTCHHOCTH OJHOU
IPYIIIbI IEPEMEHHBIX OTHOCUTEIBHO APYTOM TPyl IEPEMEHHBIX.

Tema 6. Metomosiorusi BeKTOpHbIX aBToperpeccuii (VAR)

Metonomoruss VAR. OYHKIUKA HMITYJIBCHOTO OTKJIMKAa W JEKOMIIO3UIUU
qucnepcuii ommOoK mporHo3oB. [Ipumepsr ucnonb3oBaHusi mMeromoiorun VAR mms
KOHKPETHBIX CTATUCTUYECKUX JTAHHBIX.

Tema 7. baiiecoBckuii moaxoa. Beeaenue B puabtp Kasmana. baitecoBckue
VAR

Cytp OaliecoBckoro mnonaxona. Ilepexon OT ampuOpHOro pachpenesieHus K
anoctepuopHoMy. ComnpspKeHHbIE pacnpenesneHusl. ballecoBCKHE TOYEUYHBIE OLEHKH U
JIOBEPUTEIBLHBIC UHTEPBAJIBI.

Metonpl  monyyeHuss  BBIOOPOK M3 allOCTEPUOPHOTO  pACIpPECIICHHUS.
CommupoBanue no ['mb6cy. Anropurm Metpononuca. Anroputm Metpononuca —
I"actunrca.

bariecoBckuil moaxox B MoAensAxX mpoctpaHcTBa coctosiHuii. Ouibtp Kanmana.
Konctpykiust anroputma. @DuibTpanuss u  criaaxuBanue. CTpPYKTypHbIE MOJAEIH
BPEMEHHBIX PSJIOB.

baitecoBckue VAR. Anpuopnoe pacnpeneneaue Munnecorsl/Jlutrepmana.

Tema 8. HesuHeliHbIe MO/IeJIM BPEMEHHBIX PS/IOB

Mogenn BpEMEHHBIX PANOB C YCIOBHOM TE€TEPOCKEAACTUYHOCTHIO. Monenb
ARCH, ee nenocrarku. Monenn AR/ARCH. O6o6mennas ARCH moxens (GARCH).
Monenu AR/GARCH. Mogens IGARCH. Mognenu ¢ addexrom psruara: EGARCH,
TARCH.

Komnonentnas GARCH. Mogenr GARCH-in-Mean. MHoromepHbsie Mojelu
GARCH.

4. MATEPHUAJIBI TEKYHIEI'O KOHTPOJIA YCIIEBAEMOCTH
OBYYAIOIIUXCA U ®OH/JI OHEHOYHBIX CPEACTB
HNPOMEXKYTOUYHOU ATTECTAIIUAU

4.1. ®opMbl H MeTOAbl TEKYHIEr0 KOHTPOJIS YCIEBAEMOCTH H
NMPOMEKYTOYHOM ATTECTAUM

4.1.1. B xozne peanuzauuu aucuuiuinibel b1.0.03 «9xoHoMeTpuka (TpOIBUHY ThIH
YPOBEHB)» HCHOJB3YIOTCS CIEAYIOUME METOAbl TEKYIEro KOHTPOJS YCIEeBAEMOCTH
00yyaroImuxcs:



Tema (pa3ne) MeToabl TeKy1ero KOHTPOJIs
YCIIEBAEMOCTH

OLieHKa CUCTEM YpaBHEHUI [IpakTHKO-OpUEHTUPOBAHHBIC 3a1AHMUSI.
Tema 1. WccnenoBaTenbeKuii MPOeKT.

Tema 2. Mojenu naHenbHbIX JAHHBIX. [IpakTHUKO-OpUEHTUPOBAHHBIC 3a1AHMUSI.
HccnenoBaTenbCKU MPOEKT.

Tema 3. |Henuneitnbie Mmosienu u 0TOOp [IpakTUKO-OpUEHTUPOBAHHBIC 3a1AHMUSI.
HccnenoBaTenbCKU MPOEKT.

Tema 4. |AnanTuBHbBIE METO/BI AHAJIN3a BPEMEHHBIX ITpakTUKO-OpHEHTHPOBAHHBIE 3aJAHMS.
SITTOB HccnenoBaTenbCKU MPOEKT.

Tema 5. |[[IpuunHHOCTB U GJIOUHAS SK30T€HHOCTb. [IpakTHKO-OpUEHTUPOBAHHBIC 3a1AHMUS.
HccnenoBaTenbCKU MPOEKT.

Tema 6. [MeTomon0rust BEKTOPHBIX aBTOPErPECCUl IIpakTUKO-OPUEHTUPOBAHHBIC 3a1AHMUS.
(VAR). WccnenoBaTenbCKUid TPOECKT.

Tema 7. |baiiecoBckuil moaxoa. Beenenue B punbtp IIpakTHKO-OPUEHTUPOBAHHBIC 3a/1AHMUS.
Kanmana. batiecoBckiie VAR. HccnenoBaTenbCKUi MPOEKT.

Tema 8. |HenuHeliHble MOJIETN BPEMEHHBIX PSIIOB [IpakTHKO-OPUEHTUPOBAHHBIC 3a/1AHMUS.
HccnenoBaTenbCKUi MPOEKT.

4.1.2. Dx3amMeH IPOBOAUTCS METOJOM YCTHOT'O OMpPOCca CTYJEHTA.

4.2. MarepuaJjibl TeKylero KOHTPOJIsl yCIeBaeMOCTH 00y4A0IIMXCS.

Tunosslie oeHoYHBbIE MaTepuaJbl 10 TeMe 1. OueHka cucreM ypaBHeHH
BapuaHT NpaKTHKO-OPHMEHTHPOBAHHOIO 3a/1aHUA.
[Ipoananu3upoBaTh MOJEIb:

St = CSt—l + 8t2

2
[gﬂJ~i.z‘.d.N(O,Zl =t iz
%)

012 02

rae

P, - 00beM MPOU3BOJICTBA HEKOTOPOI'O TOBAPA;

S; - 00bEM MpPOJaxX 3TOr0 TOBApA;

X, - HEKoTopas NepeMeHHas, Ba)KHas [JIsl MPUHATUSA peuieHud 00 oObeMax

MIPOU3BOJCTBA, IK30I'€HHAs IO OTHOIIEHHUIO K paccMatpuBaemoint COY.

OnpenenuTh, Kak  XapakTepuzyercs  KaxJIoe M3  JBYX  ypaBHEHUM:
HEUJIEHTU(HULPYEMO, TOUHO UJIEHTUPULUPYEMO, CBEPXUIAECHTUPULIUPYEMO.

OueHutb KO3OPUIUEHTHI CTPYKTYPHOR (POPMBI U IPOBEPUTH TUNOTE3Y H):b =0.

BbIAICHUTB, KakK BIIMSET pelIeHUE, NPUHITOE Ha OCHOBAaHUM ITOW NMPOBEPKU HA
UACHTU(DULIMPYEMOCTh MOJICIH M KaK XapaKTepHU3yeTcs KakJI0oe U3 JBYX YpaBHEHHIA
HOBOM CHUCTEMBI.

[Ipeanonoxurb, 4TO MNEpeMeHHas X,

CBsI3aHa C IICPEMCHHBIMU F, U S,

TOXKASCTBOM X, — X, ; = F, —S§;, TaKk 4TO IIEPEMCHHYIO X, MOXXHO pacCMaTpUBaTh Kak



MHBEHTapHBIE 3aachl TOBapa, a X, — X;_; - Kak U3MEHEHHE 3aIlacoB MO CPABHEHUIO C
IPEAbIAYIIUM EPHUOJIOM.

Kax Bnusier sTta nuHdopmaiusi Ha BBIBOJbI OTHOCUTEIIBHO WIECHTU(UIIUPYEMOCTH
MOJIENIA U MPOLIEAYPHl OLICHUBAHUA [2].

TemaTuka uccjie0BaTeJIbCKUX MPOEKTOB:

1. TpexcryneHuyaTblii METOJ HAUMEHBIINX KBAJIPATOB.

2. HenuHeliHbIE CUCTEMBI YPABHEHHU.

3. CucreMsl ypaBHEHHM CHPOCA: BBIPOKICHHBIE CUCTEMBI.

Tunosblie olleHOYHBIE MaTepHaJIbl 10 TeMe 2. Moe 1y NaHeJbHbIX JaAHHbIX.

BapuaHT NpakTHKO-OPUEHTHPOBAHHOIO 32/IaHHUA.

Ha caiire http://pages.stern.nyu.edu/~wgreene/Econometrics/PanelDataSets.htm B
daiine SpanishDairyFarmProduction coaepkarcsi JaHHbIE O IPOM3BOJICTBE MOJIOKA
Ha 247 pepmax Ucnanuu 3a nepuo ¢ 1993 o 1998 r. [2].

[Iepemennsbie:

FARM — unentudukarop hepmsl;

YEAR — 101 93,94, ...,98.

OObscHSIOIIE IEPEMEHHBIE:

COWS — komuuectBo kopoB, x1 — otkimonenust In(COWS) ot ero cpennero mo
BceM (pepmam;

LAND — 3emenbnbie yronbs, LABOR — 3arpatsl Tpyna,

FEED — xopwm, x11, x22, x33, x44, x12, x13, x14, x23, x24, x34 — kBaapaTsl u
IIPOM3BENCHUS ITIEpeMEHHBIX X1, X2, X3, x4;

YEARO93,...,YEAR98 — naMMu-niepeMeHHbIE.

OOBsicHsIEMbIE TIEPEMEHHBIE:

MILK — o6beM npou3BoACTBa MOJIOKA Ha epme;

YIT=In(MILK).

Wcnonb3yss 3TH JaHHBIE, OLEHUTH pa3IUYHbIE MOJEIU C UEIbI0 BBISICHEHUS
BIIUSIHUA YKa3aHHBIX (DaKTOPOB Ha 00BEM MTPOU3BOICTBA MOJIOKA Ha (hepMe.

TemaTuka uccjie10BaTeJIbCKUX NPOEKTOB:

1. 'eTepockenacTUYHOCTH B MOJIETTH CO CIy4aHbIMU 3 HeKTamu.

2. ABTOKOppEIISIIUS B MOJIEIISAX MTAHEbHBIX JaHHBIX.

3. CocrositenbHast U dPpeKTUBHAS OIEHKA TUHAMHYECKUX MOJIENeH MaHeIbHBIX
JTAHHBIX.

Tumnosble oleHOUHBbIE MaTepHaJIbl 10 TeMe 3. HesinHeliHbIe Mo1eJIM U 0TOOP

BapuaHT NpakTHKO-OPUEHTHPOBAHHOIO 32/IaHHUA.

Ucnone3ys naketr Eviews creHepupoBaTh JaHHBIE O CPEAHEAYIIEBOM MECSYHOM
JI0XOJIe CEMbH (X) U KOJUYECTBE aBTOMOOMIIEH (y), UMEIOIIMXCS Y ceMbH [2].

[TonoOpath MOAXOIAIIYIO MOPSAKOBYHO MPOOUT-MOJEIb, OOBSCHSIOULYIO
KOJIMYECTBO aBTOMOOWJIEH B CEMbE BEIIMUMHOW CPEAHEAYIIEBOTO MECSYHOTO J10X0]1a
CEMBH.

[Ipoananu3upoBaTh NPOTHO3HBIE KauecTBa MoA0OpaHHOM Mojienu. CpaBHUTH UX C
KaueCTBOM IPOTHO30B MO TPUBUAIBHOM MOJIENH, HE YUUTHIBAIOIIEH BIUSHHUE JTOXOJIOB
CEMBbH.

Hcnonb30BaTh Npouecc NOPoKICHHS JaHHBIX:
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*

vi =x; +¢&;, i=1..,1200,
TA€ X[,...,X]200 - HE3ABUCUMBbIEC, OJMHAKOBO PACIPEACIICHHbIC CIIyYalHbIE BEJIWYUHBI,
HMEIOIIE PAaBHOMEPHOE pacIpelleIEHUE B HHTEPBAJIE (80; 2300) , & - HE3aBHCUMBIC B
COBOKYIMHOCTU (HE3aBHCUMBIE OT x;) Ciy4yallHble BEJIIMYMHbBI, UMECIOIIUE OJMHAKOBOE

HOPMAaJIBHOE paclpeneieHue &~N (0;2502 l o =250. [IpunATH
K=4, y =1300, y,=1750.

B oOwexre Equation B xadecTBe MeTona oleHuBaHus BbiOpaTe ORDERED-
Ordered Choice, B KauecTBe pacrpeeseHust OlIMO0K Normal .

PaccmotpeTs Tabnuity, noinyyaemyto kak View— Prediction Evaluation.

TemaTuka uccjie0BaTeIbCKUX MPOEKTOB:

1. Mopenu co ciyyaiinbiMu 3 dekTamu.

2. Mopaenu ¢ pukcupoBaHHBIMH 3P HEKTAMH.

3. luHamuyeckue Mojiesii OMHApPHOIrO BHIOOpA.

4. TlonymapaMeTpudecKkas MOJIEINb.

5. JIBymepHbIe TPOOUT-MOJIETIH.

TunoBble OLleHOYHbIE MATEPHAJIBI 10 TeMe 4. ATaNTUBHbIE METO/IbI AHAJIN3a
BpPEeMEHHBIX Psi/I0B

BapuaHT NpakTHKO-OPHMEHTHPOBAHHOIO 32 JaHMSI.

[IpoBecTn wuccienoBanve g psaa 3HadyeHud wuHjaekca MMBB (psag IND).
JlanHbIC TUTST 3TOTO npuMepa cojiepKarcs Ha caiTe
http://www.micex.ru/marketdata/indices/data/archive [2].

JIns OCTpOEHMsI TPEXIEPUOTHOTO CKOJB3SIIEro cpeaHero B makete Eviews
MOXHO HCMOJNB30BaTh Ienodky Objects—Newobject—Model—sma 3=(ind(-1) +ind
+ind (+1))/3 wiM  BOCHOJB30BaThCA  BCTPOEHHOM  QyHKIMEH  (@movav:
Gener—sma_3=@movav(ind(1),3). 3nauenne (ind(1),3) yka3piBaeT Ha TO YTO
YCPEIHAIOTCS TeKylllee U 2 NpeAblayux 3HaueHus psaa ind(1), To ectb TeKyIiee u 1mo
OJIHOMY coceiHeMY (710 U Mmociie) 3Ha4eHHUI0 caMmoro psija ind.

JJ1st moCTpOEHUS MATUIIEPUOTHOTO CKOJB3SIIETO CPETHETO MOKHO MCIOIB30BATh
[EMOYKY Objects—Newobject—Model—sma_5=(ind(-2)+ind(-
1)+ind+ind(+1)+ind(+2))/5 wim BoCmosb30BaThCS BCTPOCHHOW (YHKIMEH (@movav:
Gener—sma_5=@movav(ind(2),5). 3nauenue (ind(2),5) yka3plBaeT Ha TO UTO
YCPEIHSAIOTCS TeKyIee U 4 mpeAplIymux 3Ha4eHus psaa ind(2), To ecTh TEKyIIee U 1Mo
JIBa COCeHEMY (710 1 TIOCIIe) 3HAYEHUIO caMmoro psiaa ind.

TemaTuka uccjie0BaTEILCKUX MPOEKTOB:

1. ®unetp Xoapuka-IIpeckorra.

2. Meron bpayna.

3. Meron XonbTa.

4. Meton Xonbeta-Bunrepca.

5. ®unbTp bakcrepa-Kunra.

TumoBbie ouneHo4Hble MaTepuajbl Mo TeMe 5. IlpuunMHHOCTL U OJI0YHAaA
IK30T€HHOCTb.

BapuaHT NpakTHKO-OPHMEHTHPOBAHHOIO 33 JaHMSI.
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YCcTaHOBUTh BO3MOKHOCTh HAJIMYMS NPUYUHHO-CIEACTBEHHOW CBA3U MEXIY
IPUOBUTBIO MPEANPUATHS U MHBECTUIIMSAMH B OCHOBHOW KalUTaJ C MOMOIIBIO TECTa
['panxepa. [IpoBepuTh THMOTE3bI C PA3JIMYHBIM KOJHMYECTBOM JaroB. Omnpenenutb
HaJIMYUE €IMHUYHBIX KOPHEW IS PSAOB IaHHBIX C MOMOIIbI0 Tecta uku — Dynepa
JUIL  pa3HOro kojuyecrBa JjaroB. (Crenarb BBIBOJABI O CTallMOHAPHOCTH PSJIOB.
[IpoBepbTE€ KOMHTETPUPOBAHHOCTD PSJIOB.

TumnoBbie OLEHOYHBbIE MAaTepHaJbl MO TemMe 6. MeT0x0/10rUsl BEKTOPHBIX
asToperpeccuii (VAR).

BapuaHT NpaKTHKO-OPUEHTHPOBAHHOIO 3a1aAHUA.

Paccmotpers crnenyromryro moaens VAR(1) mist Tpex psaaoB [2]:

Yt = O,6Yt_1 + O,SZt_l + &1
Xt = O,6Yt_1 + O,2SZt_1 + &4,
Zt = 0725Xt—1 + O,6Zt_1 + &3¢

BbIACHUTD: BBITIOJIHEHO JIK JIJISL OTOM MOJENU YCIOBUE CTaOWUIILHOCTH; SIBIISACTCS
u nnepeMeHHast X G-pUYruHON 1Sl IEpEeMEHHOM Y.

[TocTpouTh peann3alnuio YyKa3aHHOM Monenu, nomnaras Y =X;=Z;=0 u

TEHEPUPYS &y;,&9;,E3, KAK HE3AaBUCUMBIE MEXKITY COOOM MPOIECCHI TAyCCOBCKOTO OEI0T0
myma ¢ Dl(s;,)=D(sy )=D(e3)=1. Jna Kaxknoi mnapel HNEPEMEHHBIX IIPOBEPHUTH
TUIIOTE3y O TOM, YTO OJHA W3 MNEPEMEHHBIX HE SBISIETCS G-IPUUYMHOWU JII BTOPOU

IIEPEMEHHOM.
Martpuunsbiii nonuHoMm A(L) umeet 31ech BUI;

1 0 0) (050 0 04L) (1-05L 0 ~0,4L
AL)=I;-MmML={0 1 0|-| 0 05L 02L|=| 0 1-05L -02L |,
00 1 0 02L 05L 0 ~02L 1-05L

1 1 1
5 5 =
0,35 0,85 0,45

det A(L)=(1-0,35L)1-0,85L)1-0,45L) = xopHHU MO/IEB

cTaOWIbHA.
N3 tperbero ypaBHeHUs
Zt—l = 0925Xt—2 + O,6Zt_2 + €311

TaK 4TO
Y, =0,6Y, 1 +0,5Z, | + &1 =0,6Y, 1 +0,5(0,25X, 5 +0,6Z, 5 + &3, 1)+ &7,
Yt = 0,6Yl«_1 + 0’125Xt—2 + 07321‘—2 t&é; t+ 0’583,t—1 .

B pamMkax mnocimenHero ypaBHEHMS NPOLLUIbIE 3HAYEHUsS IEPEMEHHOM X,

G
IIOMOTar0T B IIPCACKA3aHNH 3HAYCHUA Yt , TAK UTO x—>y .

[TocTponB peanu3anuio yKa3aHHOW MOJENM C MOMoImbl0 oObekra Model,
o0pazoBaTh 00beKT Group, cojepKaliuil Tpu CMOACIIMPOBAHHBIX psiaa X,,Y;,Z,.

B wmenro atoro oOwekta BeIOpath: View > Granger Causality™ Lags to
Include=1.
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[IpouHTEpIIPETUPOBATH PE3YJIbTATHI, NPEICTABICHHBIE B MOJYyYEHHOM TaOJHIIE.
[losicHUTB, MOYEMY THIOTE3a O TOM, 4TO nepemMeHHast X He ABuseTcsa G-IPUYMHON IJIs
Y, MOXeT ObITb OTBEPIHYTOM.

M3menuts rayOuHy 3anasnbiBanuii, mnonaras Lagstolnclude=2. BbIsICHUTS,

G
HU3MCHMIJICA JIM PE3YJIbTAT IIPOBCPKU 'MIIOTE3bI x— y U IIOUEMY.

[IpoBeputh Ty e TUMOTE3y, HE MpPUOETasi K BCTPOCHHOW MPOBEPKE, a OIEHUBAS

HETIOCPEJICTBEHHO YPAaBHEHUE
Y, = (1) + e +cB)X g +e4)X, o + 4

Y NpoBepsia TUNOTE3Y ¢(3) = ¢(4) = 0. CpaBHUTH: COBIAJIO JIM 3HAYCHUE MOJYYEHHOU F —
CTaTUCTUKH CO 3HAYCHHUEM, MPUBEJICHHBIM B TaOIHIlEe, MOJYyUYCHHON B paMKaxX OOBEKTa
Group. OOBSICHUTH MIPUYHHBI [2].

TemaTuka ucciaer0BaTeJbCKUX NPOCKTOB:

1. TIpoBepka Hanuuusi IPUYUHHOCTH 110 [ peitnmxkepy.

2. Mertononorust VAR, BO3HHKAIOIIME IPU 3TOM 3aTPyIHEHUS.

TumnoBbie OLIEHOYHbIE MaTepuajbl Mo TemMe 7. baileCOBCKMH TMOAXO0.
Beenenne B punbtp Kanimana. baitecoBckue VAR.

BapuaHT NpakTHKO-OPHMEHTHPOBAHHOIO 3aaHMS.

PaccmoTrpers 1eH3ypupoBaHHyr [l] perpeccuto uaum TOOUT-MOAEINb, TIe€

ES

y =x'B+&, & HE3aBUCHUMO W OJIMHAKOBO pacIpe/eieHbl, U 3HAYEHUs HaOI0aeMo,
*

€CIIM U HE OIPEACIICHO, €CIII N[O;O'ZJ , M 3HaueHUe y HabmogaeMo, eciimi y >0 U

HEOIPe/INIEHHO, eCITH y* <0 .

ITperonoKuTh, 4YTO KOJIMYECTBO LEH3yPHPOBAHHBIX HAONIONEHUH y paBHO Nyu
¥o UX 0003HAYaeT.

BBeCTH JIATEHTHYIO IEPEMEHHYIO z , KOTOPas COOTBETCTBYET LIEH3yPHPOBAHHBIM
HAOIIOEHUAM, TO €CTh z; <0 JUIsl i —20 1EH3yPUPOBAHHOIO HAOIIONCHUS.

JI11sl TeHepUpOBaHUs JTaTEHTHBIX HEPEMEHHBIX z; MOYKET HCHOIb30BATHCS METOJ
TIONOJIHEHUS JAHHBIX.

JlaTeHTHBIEC TIEpEMEHHBIE 31€Ch MPEICTABIAIOT CO00I MHOMKECTBO HE3aBHCHMBIX
Cily4aiiHbIX BEJIMYMH M MMEIOT YCEYEHHOE HOPMAlIbHOE PacIpejieicHUe Ha UHTEpBalle
(—0;0) ¥ MIOTHOCTH pacIpeie]eHUs PaBHA

¢(Zl~‘yl~,ﬂ,0'2)/(I—CD(x'j,B/O')), —0<z; <0

>
riae ¢ U O ABIAOTCS PYHKUMEH MIIOTHOCTU U (QYyHKUMEW pacupeneseHuss HOpMalbHOU
BEJIMYUHBI.
T[IpuHATE, YTO A BENMYMHA UMEET HOPMAJbHOE pacHpeeleHHe, a o > TaMma
aIIpUOPHOE paclpeaeICHuE.
IToka3zatb, 4YTO BO3MOXKHO SBHO IIOJIYyYUThb YCJIOBHBIC pACHPEICICHUS I

Zl',,B,O'_2 .
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Ucnons3ys npenplaylive pe3ysbTaThl KpaTKO omucaTh ainroputMm ['mbbOca miis

CHMYJISIIIAN 3HAYEHUH z;, 3,0 2.

TToka3aTh, KAaK MOTYT OBITh TIOJTyYEHBI PA3yMHBIE CTAPTOBBIE 3HAUCHUSA 3,0 .

TemaTuka nccjie10BaTeJIbCKUX NPOEKTOB:

1. CommuinpoBanue no I'n66cy.

2. Anroputm Metponoduca.

3. AnroputMm Metpononuca-I'actunrca.

4. @unptp Kanmana.

TunoBble OLEHOYHbIE MAaTepPHAJIbI
BpPEeMEHHBIX PSi/I0B

BapuaHT NnpakTHKO-OPHMEHTHPOBAHHOIO 3aJaHUSI.

PaccmotpeTts cBsi3b phiHKa rocynapctBeHHbIX oOnuranmii (I'KO) u pbiHka
KopropaTuBHBIX IeHHBIX Oymar (Poccuiickas toproBas cuctema, PTC) (Peresetsky,
Ivanter, 2000)(). bicp, n gko, — €XKEeIHEBHbIC 3HAYEHUSI MHIACKCOB «TOTYOBbIX (UIIEK)»

nmo teme 8. HeauHelnble MoaeJIH

(HanOonee JTUKBUAHBIX aKLM) U TOCYAAPCTBEHHBIX oOnurauuii. O003HaYUTh uepes X,
Pa3HOCTh OJTHOJHEBHBIX JOXOJHOCTEN JBYX PBIHKOB [S]:
blc ko
X;=In Pr_pn 5%
bl k
CPt-1 §hor—1
PaccMoTpeTs MOJ1eb BEIpAaBHUBAHUSA JOXOAHOCTEN IBYX PHIHKOB:
AX,; = const+ uX,_4 +é&p

3necb AX, =X,-X,_;. [lapamerp x HMeET CMBICII CKOPOCTH BBbIPABHHUBAHUS

JIOXOJTHOCTEH W TIOKa3bIBaeT CTeNeHb MHTerpauuu phiHkoB. Ounenuts GARCH (1,1)
Mozenb Ha uaTepBaiie 10.01.96 — 10.10.97 (ucnonp3oBath nporpammy Eviews).
TemaTuka uccjie0BaTEILCKUX MPOEKTOB:
1. Mogenu ¢ a¢dexrom peruara: EGARCH, TGARCH.
2. Mogens GARCH-in-Mean.
3. Muoromepusie mojaenun GARCH.

4.3. OneHo4yHble cpeacTBa 1l IPOMEKYTOYHOH aTTeCTALUM.

4.3.1. IlepeyeHp KOMIIETEHLHI ¢ YKa3aHHMeM J3TanmoB ux (GopMupoBaHus B
npouecce OcBOeHHsi oOpa3oBareibHOW mnporpammbl. Iloka3arenu m Kpurepuu

OLICHMBAHHUS KOMIIETEHUHMH ¢ YYETOM 3TAana UX (OPpMUPOBAHUA
Kon HawnmenoBanue Kon »Tama ocBoeHus HanmenoBanme >Tana
KOMIIETEHIIUH KOMITETCHIIUHN KOMITETCHITUH OCBOCHHUS KOMITCTCHIIUHN
OIIK OC-3 | Cnocoben OIIK OC-3.1 CriocoOeH MHTepNpEeTHPOBATh JaHHbIE

MIPUMEHSITh Pa3IUYHBIX UCTOYHUKOB WH(MOPMAITIH
MPOJIBUHYThIE JUTSI IPOBEJICHUSI SKOHOMUYECKUX
MHCTPYMEHTAJIbHBIE pacyeToB
METO/bI
9KOHOMHYECKOT'O
aHaJIu3a Mnpu
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peleHnu
NPAaKTUYECKHUX U
(vm)
UCCJIEI0BATEIBCKUX
3ajad
OIIK OC-5 | Cnocoben OIIK OC-5.1 Crioco0OeH aHaIM3UpOBaTh PA3IUYHbIE
UCIIOJIb30BaTh UCTOYHHUKHU MH(OpMALMK TPU PELIEHUU
COBPEMEHHBIE MPAKTUYECKUX U (WUITH)
UH(POPMALIMOHHBIE HCCIIEIOBATENIbCKUX 3a1a4
TEXHOJIOTUH U
pOrpaMMHBbIE
CpeJICTBA IpU
peleHnu
IPAKTUYECKUX U
(vm)
HCCJIEI0BATEIBCKUX
3ajad
DTan 0CBOCHHUS [Tokazarenn Kputepuit onennBanus
KOMIIETEHIINH OLICHUBAHHUS
OIIK OC-3.1 WHuTepnpeTupyeT AaHHble | YPOBEHb YCBOECHUS y4eOHOr0o MaTepHala,
Pa3IMYHbIX HCTOYHUKOB riTyOnHa MOHUMaHUs BOIPOCa,
uHpOpMaLUU A7 NIPAaBUIBHOCTD U MOJHOTA OTBETOB, YETKOCTb
IIPOBEICHUS 1 JIOTUYHOCTb U3JIOKEHUS €ro Ha
HSKOHOMHUYECKUX PACYETOB | IPOMEKYTOUHOM aTTeCTallH,
apryMEHTHPOBAHHOCTH BBIBOJIOB, YMEHHE
TECHO YBSI3bIBaTh TEOPUIO C MPAKTUKON
OIIK OC-5.1 AHanmM3upyeT pa3udHble | YPOBEHb YCBOCHUS y4eOHOTO MaTepuana,
UCTOYHUKU UHPOPMALIUU ri1yOrHa MOHUMaHUs BOIPOCa,
IIPU PELICHUN IIPAaBUIBHOCTb U MOJHOTA OTBETOB, YETKOCTb
MPAKTUYECKHUX U (WIIN) 1 JIOTUYHOCTD U3JIOKEHUS €r0 Ha
UCCIIEI0BATENbCKUX 3ajad | IPOMEKYTOUYHOM aTTeCTallH,
apryMEHTHPOBAHHOCTh BBIBOJIOB, YMEHHE
TECHO YBS3bIBATh TEOPHUIO C MPAKTUKON

4.3.2 Tunosbie OLICHOYHbIE CPEACTBA
IlepeyeHb BONPOCOB /1Jisl MPOBeIEHUS IPOMEKYTOYHOM ATTECTAIUM:
1. Tect ycrnoBuii CBepXUACHTH(PUKAIINH.
2. MHK nnst cuctem ypaBHEHUH.

3. DK30T€HHOCTh OOBSICHSIONMNX MepeMEeHHBIX. CTporast 5K30TreHHOCTb.

4. Tlpumepbl cucteM: BHelIHE He cBsa3aHHble ypaBHeHUs (SUR), manenbHbie

JTaHHBIC.

. Bun Matpuiier koBapuammu onmook.
. Onenka oopequnenusiM MHK.

. OLileHKa BHENIHE HE CBSI3aHHBIX YPABHEHUN C OTPAHUYEHUSMH HA apaMeETPBI.
. OneHka cucTeM ypaBHEHHUN ¢ IOMOIIBIO HHCTPYMEHTAIbHBIX IEPEMEHHBIX.

5
6
7. Ouenka OMHK u noctynasim OMHK.
8
9
1

0. 2-crynenuatsii MHK i1t cuctem ypaBHEHUM.
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11. 3-ctynenuarsiii MHK.

12. O0061IEHHBII METOJ MOMEHTOB.

13. Marpuusl BecoB. OnTuMaiibHasi MaTpULIAa BECOB.

14. BeiOop meToaa olleHKU cucTeM. TeCcTUpoBaHUE TUIIOTES.

15. CucreMbl OTHOBPEMEHHBIX YPABHEHU.

16. YcnoBusi uckimouenusa. CokpamieHHas ¢opma. JIMHeiiHble OrpaHUYeHUs
o0111ero BUaA.

17.  VYcnoBusi uACHTHU(PUKALMH, OTCYTCTBUS  WIACHTU(UKAIUU, TOYHOU
UACHTU(DUKALIMY U CBEPXUIACHTU(DUKAIIIH.

18. DddexTuBHAs OLIEHKA TAPAMETPOB COKPAIICHHON (DOPMBI.

19. MWnpentudukanus HA OCHOBE TMPOU3BOJBHBIX OTPAHUYCHHN MEXKIY
YPaBHEHUSIMU.

20. Unentudukanus Ha OCHOBE OTPaHUMUYEHUIN Ha MAaTPUILy KOBapHALIUU.

21. HenmmHENHOCTH 110 Y3HAOTEHHBIM IIEPEMEHHBIM.

22. Ilpobnema MpOMyICHHBIX TEPEMEHHBIX

23. ®ukcupoBaHHble 3PPEeKThl, cirydailHbie 3)PEKTHI.

24. Tlpennonoxkenuss 00 omuOKax: CTporas 53K30M€HHOCTh OOBSICHSAIOIINX
MEPEMEHHBIX, TOTIEPUOIHAS] IK30T€HHOCTb.

25. OuEeHKY ypaBHEHUS B PA3HOCTSX.

26. O1eHKH MaHeNeu co ciydaitHbIMu 2 PekTamu.

27. OueHku maHeneu ¢ pukcupoBanHbiMU dPpdekramu. Tect Xaycmana.

28.Knacrepu3zaiust HaOIIOICHUH.

29. IuckpeTHbI€ 3aBUCUMBIE TIEPEMEHHBIE.

30. JIuneitnast MOJEIb BEPOSITHOCTH.

31. Ilpobut-moens.

32. Jloructrueckast MOJENb.

33. OueHka METOJJ0M MaKCUMAJIbHOTO MPaBAOMNOI00USI.

34. DHIOTEHHOCTh B OOBACHSIONIUX NTEPEMEHHBIX.

35. MHOX€eCTBEHHAs JOTUCTHYECKAst MOJIETb.

36. YHopsiioueHHbIE JIOTUCTUYECKUE U TPOOUT-MOIEIH.

37. lleH3ypupoBaHHBIE PETPECCUU U HECITy4alHbIE BHIOOPKH.

38. Tobur-moenu.

39. I'eTepOreHHOCTh ¥ 3HJIOTE€HHOCTh B TOOUT-MOJIEISIX.

40. CenexTruBHas BHIOOpKA. TECTUPOBAHUE U KOPPEKLUS CMEIICHUS! CEIEKTUBHOM
BBIOOPKH.

41. OueHka nporpamMm U SKCEPUMEHTOB.

42. IIpobGnema au3aiiHa HKCIIEPUMEHTOB U CaMOOTOOp.

43. MeTo/bl OIICHKH ¢ HCTIOJIb30BAaHUEM propensityscore.

44. MeTtoapl OLIEHKH ¢ UCTI0JIb30BAHUEM UHCTPYMEHTAIBHBIX IEPEMEHHBIX.

45. CriaxxuBaHU€ BPEMEHHOTO ps/Jia.

46. [Iporno3upoBaHue OyyIIUX 3HAYEHUN BPEMEHHOTO PsIIa.

47. Cxonb3suue cpennue. Gunbtp Xoapuka — [Ipeckorra.

48. ITpocToe SKCIOHEHIIMATBHOE CTIIaKUBAaHUE.

49. JIBOMiHOE SKCIIOHEHIIMAIIBHOE CriIaKUBaHue, MeTo bpayHa.
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50.
51.
52.
53.
54.

Meron Xonbra. Meton Xonera — Bunrepca.

@unbTp bakcrepa — Kunra.

ITIporno3upoBanue no moaensim ARMA.

ITporno3upoBanue o MoaeIsiMARIMA.

[Tonsituss mpuyuHHOCTH 1O ['pelHKEepy U OJIOYHOW SK30I€HHOCTH OJIHOM

IPYIIIBI IEPEMEHHBIX OTHOCUTENIBHO APYTOW IPYIIIbI IEPEMEHHBIX.

55.

Merononorus VAR u ee uncTpymenTapuii (pyHKIMH UMITYJICHOTO OTKJIMKA

U JICKOMITO3UIIUU JTUCIIEPCUI OITMOOK IMPOTHO30B).

56.
II0AX0/a.
57.
58.
59.
60.
61.
62.
63.
64.
65.
66.
67.
68.
69.
70.
71.
72.
73.

CYTL 0alieCOBCKOIro nmoaxoaa, €ro OTJaIn4uc OT 4aCTOTHOI'O (KH&CCH‘IGCKOFO)

IIepexo1 OT alipUOPHOIO pacHpeaeICHNS K alOCTEPUOPHOMY.
CornpsiKeHHbIE paclpeeICHuUs.
baliecoBCkuE TOUEUHBIE OLICHKHU.
baitecoBcKkue OBEPUTEIBHBIE HHTEPBAJIBI.
baitecoBckas mpoBepKa rAIoTes.
bariecoBckue BBIBOJBI B MOJIEIIM HOPMAJIBHOW JIMHEMHOW PETPECCUM.
Mertos! mosydeHus: BHIOOPOK U3 allOCTEPUOPHOTO pacipeieeHusl.
CoammnupoBanue no ['u60ocy.
AnroputMm MeTpomnonuca.
Aunroputm Metpononuca — ['actunrca.
bariecoBckui Moaxo1 B MOJIENSX MPOCTPAHCTBA COCTOSHUM.
Ounptp Kanmana.
KoncTpykuus anropurMma.
Q@uibTpanus U CriakKuBaHUE.
CTpyKTypHBIE MOJIEII BPEMEHHBIX PSJIOB.
bauecoBckue VAR.
Mopgenn BpEeMEHHBIX PANOB C YCIOBHOM TE€TEPOCKENACTHYHOCTHIO;

MOTHUBaNUA K UX UCIIOJIb30BaHUIO.

74.
75.
76.
77.
78.
79.
80.
81.
82.
83.
84.

Mogaens ARCH, ee HegocTaTKu.
TectupoBanne Ha ARCH-3ddexr.
Moxenu AR/ARCH.
CrangapTu30BaHHBIC OCTATKHU.
O606mennas ARCHwmonens (GARCH), ee npenmy1iiecTBa 1 HEJOCTATKHU.
TectupoBanne Ha GARCH a¢dexr.
Monenn AR/GARCH.
Mopens IGARCH.
Mopnenu c a3¢dexrom peruara: EGARCH, TARCH.
Kpusas BinusiHUS HOBOCTEN.
[TpoBepka THMOTE3BI 00 OTCYTCTBUHM ACHUMMETPHUHM BIMSHHUS ITUIOXUX W

XOPOIINX HOBOCTEM.

85.

Kommnoneutnass GARCH.

86 Monaenr GARCH-in-Mean.

87.

Mmuoromepnsie monenu GARCH.
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IIpumepHble BapHAaHTHI IK3aMEHAMOHHBIX OMJIETOB:

3K3AMEHAIIMOHHBINA BUJIET Ne 1
N0 JTUCHHUILIHHE «JKOHOMETPHKA (IPOABHHYTHIN YPOBEHB)»
1. DK30reHHOCTh OOBACHAIOMINX NepeMeHHbIX. CTporas SK30r€HHOCTb.
2. TectupoBanue Ha ARCH-addexr.
3. I[J'IH KaXXZI0ro m3 TpeEx ypaBHeHI/If/'I BbISICHHUTD, BBIIIOJHAIOTCA JIM TIOPAAKOBBIC U
pPaHTOBBIC YCIOBHS UACHTHPUIIUPYEMOCTH [5]:

B+ oWy + 1119y + 11311 = €y

Por By + Wy + PosNy + 7208 + a1 =62,

P3aWy + Ny + 7308, + 7331 + 73401 = €3

rne F,W;,N; - ungexc 1eH, 3apmiara, Npo(COIO3HBIH B3HOC COOTBETCTBEHHO (3HIOTCHHBIC

nepeMennbie), a Oy u S; - MIPOM3BOAUTENBHOCTD TPY/a U KOJHYECTBO 3a0aCTOBOK (IK30TCHHBIC
MIEPEMEHHBIE).

IToBTOPHTH POBEPKY MPH AOMOJIHUTENBHBIX OrpaHndeHusix: 33 =0 ; 730 =1; 730 =133

3K3AMEHAIIMOHHBIN BUJIET Ne 2
N0 JUCHHUILIHHE «JKOHOMETPHKA (IPOABHHYTHIN YPOBEHB)»
1. UHcTpyMeHTaIbHbIe TepeMeHHbIe. TpeOoBaHus K HHCTPYMEHTAIbHBIM I1€PEMEHHBIM.

2. Muoromepnsie Moaenu GARCH.
3. PaccMoTpers Mozens OWHApHOTO BEIOOpA P(yZ =1)=F (a+,6’dz), rne d - (QuUKTHBHAs

nepemeHHas (npuHuMaromas 3HaueHust 0 u 1). Pesynpratel 120 HaOnroneHuil npencTaBieHbl B

BHJIe TaOHII [S]:

y=0 y=1
d=0 25 37
d=1 41 17

OrneHnuTh mMapameTpsl «, [, uUcHoib3ys: logit-moaens;  probit-momens. B mByx ciyuasix

npoBeputh runoresy H, : f =0 u cpaBHUTH BBIBOJIBI.

IlIkajia oueHUBaHMS Pe3yJIbTATOB IPOMEKYTOYHOM aTTecTaluu (3K3aMeH)

O0o3HaueHNnA

dopMynrpoBKa TPeOOBAHUN K CTETICHH OCBOCHUS TUCITUTIIIUHBI

Hudp. | Onenka
2 Heyn. | OueHka «HEYIOBJIETBOPUTEIBHO» BBICTABISAETCS CTYACHTY, KOTOPBI HE 3HAET
3HAYMTEIBHOM YacTH NPOTPAMMHOTO MaTephasia, JOMYCKAeT CYIICCTBEHHBIC
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OLIMOKH, HEYBEPEHHO, C OOJBIIMMH 3aTPyAHEHUSMH BBINIOJHSACT NPAKTUYECKHUE
paGOTBI. Kax npaBujio, OLCHKA «HCYAOBJIICTBOPUTCIIBHO» CTABUTCA CTYACHTAaM,
KOTOpbIE HE MOTYT MNPOJOKUTh OOydeHHEe Oe3 IOMOIHUTENIBHBIX 3aHATHH IO
COOTBETCTBYIOLICH NUCLIUILIMHE.

V4eOHble JOCTM)KEHUS B CEMECTPOBBIM MMEpUOA M pe3ylbTaTbl PyOEKHOTO
KOHTpPOJIA JOCMOHCTPUPOBAJIM HU3KYIO CTCICHb OBJIAJACHUSA TPOTIPaAMMHBIM
MaTEPHAIIOM.

OneHka «yJ0BIETBOPUTENILHO» BBICTABISAETCS CTYACHTY, €CIM OH MMEET 3HaAHUS
TOJIBKO OCHOBHOTO MaTepuaja, HO HE YCBOWJ €ro JeTalei, JOIyCKaeT
HETOYHOCTH,  HEJOCTaTOYHO  MpaBUJIbHBIE  (DOPMYJIMPOBKH,  HApyLICHHUS
JIOTUYECKOW IOCIEAOBATEIbBHOCTH B M3J0KEHMHM NPOrPAMMHOrO MaTepuaa,
UCTIBITHIBACT 3aTPYJHEHHUS NPU BBHITOJHEHUN MPAKTUYECKUX paloT.

Y4eOHble [OOCTHKEHUS B CEMECTPOBBIM MEPUOA U PE3yJbTaThl PYyOEKHOIro
KOHTPOJISI  IEMOHCTPUPYIOT ~JOCTAaTOYHYIO (yIOBJIETBOPUTEIBHYIO) CTEIIEHb
OBJIAJICHHSI IPOIPAMMHBIM MAaTEPUAJIOM.

OneHka «XOpOoIIO» BBICTABISETCS CTYJEHTY, €CIIM OH TBEpPAO 3HAeT Marepual,
IPaMOTHO U T10 CYIIECTBY M3JaraeT ero, He J10IyCKas CyIleCTBEHHbIX HETOYHOCTEH
B OTBETE€ Ha BOINPOC, MPABUIBHO NPUMEHSET TEOPETUUYECKUE IOJIOKEHUS MpU
peleHNH NMPaKTUYECKUX BOIPOCOB U 3aj]ay, BiaJieeT HEOOXOAMMbIMH HaBbIKAMH U
MIPUEMAMHU UX BBIITOJIHEHUS.

VY4yeOHble JOCTH)KEHUS B CEMECTPOBBIM MEpHOA M pe3yibTaTbl PyOEKHOrO
KOHTPOJISI IEMOHCTPUPYIOT XOpOILIYI0 CTENEHb OBJAJEHUS MPOTrpaMMHBIM
MaTEepHAJIOM.

O1eHKa «OTJIMYHO» BBICTABISIETCSl CTYACHTY, €CIIH OH IIyOOKO W MPOYHO YCBOMII
IIPOrpaMMHBIM MaTepua, HCUEPIbIBAIOIIE, TOCIEA0BATENBHO, YETKO U JIOTHYECKU
CTpPOMHO H3Jaraer ero Ha »53K3aMeHEe, YMEET TECHO YBS3bIBaTb TEOPHUIO C
MIPAKTUKOM, CBOOOJHO CIpaBiseTcs C 3aJadaMM, BOIPOCAMU U IPYTMMHU BUAAMHU
MIPUMEHEHUS 3HAHUM, IPUYEM HE 3aTPYyIHSAETCS C OTBETOM NPU BUAOU3ZMEHEHUU
3aJJaHM{, UCMOJNb3YeT B OTBETE MaTepual MOHOIpaUuUecKo JUTepaTypsl,
MIPaBUWJIBHO OOOCHOBBIBAET MPUHSITOE PELICHUE.

VY4eOHble JOCTH)KEHUS B CEMECTPOBBIM MMEpHOX M pe3yibTaTbl PyOEKHOTO
KOHTPOJISI JIEMOHCTPUPYIOT BBICOKYIO CTENEHb OBJAJEHUS MPOrpaMMHBIM
MaTepHAJIOM.

4.4. MeTtoguvyeckne MaTepuaJibl

[ITxapl OLIEHUBAHUS PE3YJIBTATOB TEKYILLETO KOHTPOJIA

[Mxana OICHHUBAHM:A PC3YJIbTATOB YCTHBIX OTBCTOB Ha CCMHUHAPCKHUX 3aHATHAX

dopmynupoBka TpeOOBaHUM K CTETIEHU OCBOEHUS AUCLIUITIINHBI

CTy#eHT TMOKa3bIBaeT HEAOCTAaTOYHBbIE 3HAHUSA MPOTPAMMHOIO MaTepuana, He
Croco0eH apryMEHTHUPOBAaHO M IIOCIENOBATEIbHO €ro u3jaraTh, IOIMYCKaeTCs
rpyOble OIMOKY B OTBETAX, HEMPABUILHO OTBEUAET HA MOCTABJICHHBIN BOMPOC WIH
3aTPYAHSIETCS] C OTBETOM

CryneHT mNOKa3bIBaeT JOCTaTOYHBIE, HO HE TINIyOOKHME 3HAHUS MPOrPaMMHOIO
MaTepHaa; Mpu OTBETE HE JOIYCKAeT rpyObIX OMIMOOK HITM MMPOTUBOPEUNH, OJTHAKO
B (opMynupoBaHMM OTBETa OTCYTCTBYeT JMAOJDKHAs CBSI3b MEXKIY aHaJIM30M,
aprymMeHranuei 1 BbIBoJaMu. [[1sl mosiydeHHs MpaBHIIBHOTO OTBETa TpedyroTcs
YTOUHSFOLIUE BOIPOCHI

3 YV noBI1.
4 Xop.
5 Ot
O0o03HaueHUS
Hudp. | Onenxka
2 Heyn.
3 VY oBi.
4 Xop.

CryneHT mnokas3bplBaeT TINyOOKHME 3HAHUS MaTepualia, TpaMOTHO €ro H3jaraer,
JIOCTATOYHO TIOJIHO OTBEYACT HA IMOCTABJICHHBIM BOMNPOC U JIOMOJHUTEIbHBIE
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BONPOCHI, yMeJo (OpMyIHpYyeT BbIBOJbI. B TO e Bpems mpu OTBETe AOIMYCKAeT
HECYIIECTBEHHBIEC MOTPEUTHOCTH

5 Otn. | CTyneHT mMOKa3bIBaeT MOJIHbIE W TJIyOOKHE 3HAHMS MPOrPaMMHOTO MaTrepHana,
JOTHYHO W apryMEHTHPOBAHO OTBEYAECT HA IIOCTABIEHHBI BOMPOC, a TaKKe
JOTIONTHUTETIbHBIE BOIPOCHI, TOKA3bIBAa€T BBICOKHM YpPOBEHb TEOPETHUECKHUX
3HAHUM.

[Ilkana ouEeHWBAHUS PE3YJIBTATOB NPAKTUYECKUX 3aJaHUM HA MPAKTUYECKUX
3aHATUIX
O0o3HaueHUs .
dopmynupoBka TpeOOBAHUM K CTETIEHU OCBOCHUS AUCIIUITITUHBI
[udp. | Ouenka

2 Heyn. | CTyaeHT HempaBWIIBHO pellaeT MPaKTUYECKyIo 3a7ady, He JIeJaeT BHIBOIOB IO €
pe3ynbTaTaM, He MOXKET OOBSICHUTh TEXHOJIOTHUIO €€ PEIleHUs, TOKa3bIBAET MOJHOE
HE3HAHHE TEOPETHYECKHX ACTIEKTOB, HA JIOTIOJHUTENbHBIC, YTOUHSIOUINE BOIPOCHI
HE OTBEYAET.

3 VnoBa. | CTyIeHT [IOIMyCKaeT HECKOJIBKO HE3HAUYUTEIbHBIX OMIMOOK B  PEHICHUH
MPAKTUYECKOW 3aJauyu, JeNaeT HEMOJHbIE BBIBOABI MO €€ pe3yibTaTaMm JHO0
HEIOCTaTOYHO apryMEHTHPYET CBOE PEIICHHE; OTBEYAET Ha BOMPOC O TEXHOJIOTUU
€€ peIIeHUs, HO MPH OTBETE JI0MYCKAeT HETOUHOCTH, YTO TpeOyeT AOMOIHUTEIbHBIX
BOIIPOCOB.

4 Xop. | CTyAeHT JOTUYHO U MPAaBUIBHO pelIaeT MPaKTUYECKYIO 3a7auy, AeIacT IPaMOTHBIE
BBIBOJIBI TI0 €€ pe3yjbTaTaM, OTBEYaeT Ha BONPOC O TEXHOJIOTUU €€ pEIICHUS,
JIOCTaTOYHO apryMEHTHPYEeT CBO€ pelIeHHe, HO TMpU OTBETE JOIMYyCKaeT
MOTPEITHOCTH.

5 Otn. | CTyJeHT JOrMYHO U MPABUIIBHO pPEIIaeT MPAaKTUUECKYIO 3a7a4y, AeJaeT rpaMOTHBIE
BBIBOJIBI IO €€ pe3yJibTaTaM, IOJHO OTBEYaeT Ha BONPOC O TEXHOJOTHH €€
peleHus, MoApOOHO apryMEHTHPYET CBOE MHEHHUE CO CChIJIKAMH Ha HOPMY 3aKOHa,
MOKa3bIBAET XOpOIllee 3HAHUE TEOPETHUECKUX aCTIEKTOB.

[IIkana oueHUBaHUs pe3yabTATOB TECTA HA MPAKTUUYECKUX 3aHATUSAX
O603HaueHus .
dopmynupoBka TpeOOBAaHUI K CTETIEHW OCBOEHUS AUCLIUITIINHBI
Hudp. | Onenka

2 Heyn. | Menee 50% npaBUIbHBIX OTBETOB

3 YnoBa. | boxee 50%, Ho He Gosiee 65% MpaBUIBHBIX OTBETOB

4 Xop. | bonee 65%, Ho He 6onee 80% mpaBUIIbHBIX OTBETOB

5 Otn. | bonee 80% npaBUIIbHBIX OTBETOB
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5. METOJMYECKUE YKA3ZAHUS JJIS1 OBYUAIOLIIUXCS MO
OCBOEHUIO JIUCLUATLIMHBI

OcBoenne gucuumuinabl  b1.0.03«DkoHOMeTprKa (TIPOJABUHYTHIM YpPOBEHB)»
IpeanoiaraeT Kak ayIuTOPHYI0, TaK U CAMOCTOSITEIbHYIO pa0OTy CTYAEHTOB.

AyautopHass paboTra OpOBOAUTCA B (OpME JIEKIIMOHHBIX W MPAKTHYECKUX
3ansaTui. [loaroroBka K 3aHATUSM JOJIKHA HOCHTh CHUCTEMATHYECKUU XapakTep. DTO
NO3BOJUT oOydaronmiemMycsi B TIOJHOM OObE€ME BBIIOJHUTH BCE TpeOOBaHUS
perno/iaBaTesis.

CamocrositenbHas pabota siBisieTcss 00s3aTeNbHBIM KOMIIOHEHTOM IIpoliecca
HOJrOTOBKM 0akajiaBpoB, OHAa (OPMHUPYET CaMOCTOSITENbHOCTb, I103HABATEIbHYIO
aKTUBHOCTb, BbIpa0aThIBaET MPAKTHUECKHUE HABBIKU PabOThI C HAYYHOU JTUTEpaTypoil.

O6mmit 00beM ayTUTOPHON M CAMOCTOSITEILHON paboThl ompenesieTcs: yueOHo-
TEMaTUYECKUM ITAaHOM. V3ydyeHne TUCUUIIIMHBI 3aBEPIIAETCS 3K3aMEHOM.

YcnemHoe wu3ydyeHHE TUCHHUIUIMHBI TpeOyeT MOCEIIeHUs JIEKIH, aKTUBHOM
pabOThl Ha MPAKTUYECKUX 3aHATHUSAX, BBHITOJHEHHs Y4EOHBIX 3aJaHHi MPEernojiaBaress,
O3HAKOMJIEHUSI C OCHOBHOU U JIOTIOJIHUTEIBLHOU JINTEPATYPOU.

5.1. Meroanueckue ykKazaHusi sl OOy4YarwIIMXCH MO0 MNOATOTOBKE K
JeKINOHHBLIM 3aHATHAM

3aHATUS JEKIMOHHOTO BHJA JAalOT CHCTEMATU3HPOBAHHBIE 3HAHUS O Hauboliee
CJIOKHBIX U aKTyaJbHBIX ITpoOIeMax u3yuyaeMon AUCIUIUIMHBI.

OcymiectBiissi y4eOHbIE ACHCTBUS HA JICKIMOHHBIX 3aHATHUSX, OOydYaroniuecs
JOJKHBl BHUMATEJIbHO BOCIPMHHUMATh Marepuall, MOATrOTOBJIEHHBIM MpenoaaBaTeieM,
MBICIIUTD, IOOMBATHCS MOHUMAHUS MU3y4aeMOro MpeIMeTa, aKKypaTHO BECTH KOHCIICKT.
B cinywyae HemomoHuMaHus KakoOW-TMOO YacTH MpeaMeTa CleayeT B YCTaHOBICHHOM
MOPAJIKE 3a7aTh BOIIPOC MperoAaBaTenio. B mporecce paboThl Ha JIGKIUU HEOOXOAUMO
TaK)K€ BBINOJHATh B KOHCHEKTaX MOJENIHM HU3Yy4yaeMoro mpeaMera (PUCYHKH, CXEMBbl,
YEPTEXKHU U T.J.), KOTOPBIE UCIOJIb3YET MPENOAaBaTENb.

CamocTosiTenbHass MOATOTOBKA OOYYAIOUIUMXCS K 3aHATUSAM JIEKIIMOHHOTO BHUJA
BKJTIOYAET B ceOsl:

— J0pabOTKy KOHCHEKTA JICKIIUU, KOTOPYIO JKEJIATeIbHO OCYIIECTBIIATH B TOT K€
JIeHb, TIOKa MaTepua eIle JErko BOCIPOM3BOAUM B mamath. HeoOxoaumo mpoyuTath
3anucH, pacunpoBaTh COKpaIlEHUs, J0pad0TaTh CXEMbl, PUCYHKH, TAOJIUILIBI;

— TOBTOPEHME HW3YYEHHOrO Ha MpeAbplAylleM 3aHATUM Marepuana. [lpu
3aTpyAHEHUSIX B BOCHPHUATHUM MaTepHalia CIeAyeT OoOpaTUTbcsi K  OCHOBHBIM
JUTEpaTypHBIM UCTOUHUMKAM. Eciam pazobparbcsi B MaTtepuaie He yJIaioch, TO CIEIYET
0o0paTUThCA K MPENojaBaTeNI0 Ha 3aHATUAX WIM MO TpaduKy ero WHANBUIYATbHBIX
KOHCYJIbTaLIUM.

5.2. Meroauueckue YyKa3aHuUsl Isi OO0y4YalOUIMXCA MO MOArOTOBKE K
NMPAKTHYECKUM 3aHATHIM

[IpakTrueckue 3aHATUS 3aBEPIIAIOT U3YYCHHE HAWOOJIee BAKHBIX TEM YUeOHOM
aucuumuinabl. OHU  ciyKaT JUisl 3aKpeIieHUs] U3YYEHHOrOo Marepuana, pa3BUTHUS
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YMEHUW W HABBIKOB MOATOTOBKM JOKIAIOB M 3CCE, MPUOOPETEHUS OIbITa YCTHBIX
nyOMWYHBIX  BBICTYIUICHWH, BEICHHS JUCKYCCHUH, AapTyMEHTAIlMd W  3alllUThI
BBIJIBUTACMBIX TIOJIOKCHHM, a Takke I KOHTPOJS TIperojaBareiieM CTEIeHU
MOJITOTOBJICHHOCTH CTY/ICHTOB 110 U3y4aeMOH JAUCIUILINHE.

[Ipu moAroToBKE K MPAKTUYECKOMY 3aHSATHIO 00yUaroIeMycsi He0OX0IUMO:

— JI0 OYepeTHOTO0 TMPAKTUYECKOTO 3aHATUS TO0 KOHCHEKTY JIEKIHA W
PEKOMEHJIOBAaHHBIM  JINTEPATYpHBIM  HCTOYHUKAM MpopaboTaTh  TEOPETUUECKUU
MaTepHall, COOTBETCTBYIOIINI TeMe 3aHSATHS;

- B Hauaje 3aHATHUA 3aJaTh TNPEMoJaBaTeNIl0 BOMPOCHI IO Marepuaiy,
BBI3BABIIIEMY 3aTPyJHCHHsS B €r0 TMOHMMAaHWM W OCBOCHUW MPU PEUICHUU 3ajad,
3aJIaHHBIX JJISI CAMOCTOSITEIILHOTO PEIICHUS;

- B X0JI¢ CEMHUHApa JaBaTh KOHKPETHBIE, YETKHE OTBETHI 110 CYIIECTBY BOIPOCOB;

- Ha TIPAKTUYECKOM 3aHSATHU JOBOAWTH KAXKIYIO 3a7ady 10 OKOHYATEIHHOTO
pelieHus, JEeMOHCTPUPOBATh IMOHUMAHWE IPOBEACHHBIX pacyeToB (aHAIU30B,
CUTYyalluil), B cly4ae 3aTpyAHCHUI 00pamaThcs K MpernoaaBaTelio.

CryzaeHTam, IpOITyCTUBIITUM MPAKTUYECKOE 3aHATHE, THOO HE MOATOTOBUBITUMCS
K HEMY, PEKOMEH/IYETCS HE MO3Ke YeM B 2-HEeIeTbHBIA CPOK SIBUTHCS HA KOHCYJIHTAIIHIO
K MIPEToaBaTelt0 U OTYUTATHCS 110 TEME 3aHSITHSL.

5.3. MeToanyeckue yKa3aHUSl MO0 OPraHU3alMU CAMOCTOATEILHOU PadoThI
o0y4yarommxcst

OCHOBHOH LEIbI0 CAaMOCTOATEIBHOW pabOThl CTYJEHTOB SIBISETCS YIIydllIEHUE
npodeccoHanbHON MOATOTOBKM OO0YyYalOIIUXCs, HampaBlieHHOe Ha (QopMupoBaHUE
JCHCTBEHHON CHCTEMbI (PYHIAMEHTAJIBHBIX M MPO(PECCHOHANBHBIX 3HAHUNA, YMEHUU U
HaBBIKOB, KOTOpPHIE OHM MOTJM OBl CBOOOAHO W CaMOCTOSITENIBHO NPUMEHATH B
IIPAKTUYECKOM AEATEIBHOCTH.

CamocrosiTenbHass paboTa CTYAEHTOB IO JAMCHUIUIMHE «OKOHOMETPHUKA
(IpOIBUHYTHIA YPOBEHB)» CIOCOOCTBYET 0OoJiee TITyOOKOMY YCBOEHUIO H3y4aeMOIO
Kypca Y IIPOBOAUTCS B CIEAYIOIINX BUIAX:

— NOJATOTOBKA K 3aHATHUSM B COOTBETCTBHUM C 3aJlaHHSIMU Ha CaMOCTOSITEIBHYIO
paboTy € HMCMOJNIB30BAHMEM KOHCIIEKTA JIEKLIUHA, MAaTEpUaIOB MPAKTUYECKUX 3aHATUN U
IPUBEJACHHBIX HUKE HICTOYHUKOB JIUTEPATYPHL;

— BBINOJIHEHUE IPAKTUKO-OPUEHTUPOBAHHBIX 33JaHU;

— TOATOTOBKA K IMTPOMEXKYTOUYHON aTTECTALUY.

[Ipuctynasg X M3y4eHUIO TOW WM WHOM TEMBI, BBIAEIAEMON IO IPEIAMETHO-
CHUCTEMATU3UPOBAHHOMY MPUHIUITY, HEOOXOAUMO 1O OTJIEILHOCTH U MOCIEA0BATEIBHO
paccMOTpETh KaXKAyK M3 4YacTel, U3 KOTOPBIX COCTOMT Tema. lIpm m3yueHmu Kypca,
oOyyJaroyecss JOJDKHBI ~ YMETh  IOJIb30BaThCS  HAYyYHOM  JIUTEpaTypou  JUis
CaMOCTOSITENIbHOM MOJATOTOBKHU K 3aHSTHUSIM.

B xone camocTosiTenbHON padOThI CTYJAECHT MOXKET:

— OCBOUTbH TEOPETHUYECKUH MaTepuai M0 MU3y4aeMOW AUCHUIUIMHE (OTIEIbHBIE
TEMBI, BOIIPOCHI TEM, OTJI€IbHBIE ITOJO0KEHUA U T.1.);

— 3aKpenuTh 3HAHUS TEOPETHYECKOTO Marepuaia, UCIOJIb3ys HEOOXOAUMBIH
UHCTPYMEHTApUH, TMPAKTUUYECKUM MyTeM (pelieHue MNPaKTUKO-OPUEHTUPOBAHHBIX
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3a/1ay, HalKCcaHUue TECTOB JIJIs CAMOIIPOBEPKH);

— TPUMEHUTH IMOJYYCHHBIC 3HAHUA W NPAKTUUYECKHME HABBIKA JUIS aHaIu3a
CUTYyallUd U BBIPAOOTKH MPABUIILHOIO perieHus (MOAr0TOBKAa K TPYNIOBON AUCKYCCHH,
y4acTHE B JIEJIOBOM UIPe, YCTHBIM U MUCbMEHHBIA aHATN3 KOHKPETHON CUTYAIINH);

— WCIOJNB30BaTh TOJYYCHHBIE 3HAHUS W yMEHHs s (HOPMHPOBAHUS
CcOOCTBEHHOM MO3UIINH, TEOPUH, MOJEIH (ITOATOTOBKA JOKJIAI0OB, HAITMCAHUE ICCE).

MopenvupoBaHue CaMOCTOATEIHLHON pabOThl 00yJAIOITUXCSI:

1. IToBTOpEHME NTPOUAEHHOTO TEOPETUYECKOIO MATEPHAIIA.

2. YCTaHOBJIECHHE TJIABHBIX BOIPOCOB TEMBI.

3. Onpepenenne TIIyOWHBI W COJIEPKaHUS 3HAHUH 110 TeMe, COCTABIICHUE TE3UCOB
10 TEME.

4. YrpaxHeHusl, BBIIIOJTHEHUE TPAKTUKO-OPUEHTUPOBAHHBIX 3a/IaHUM.

5. AHanu3 BBINIOJIHSAEMON IEATEIIBHOCTH U €€ CAMOOLIEHKA.

6. [IpuoOpeTeHre yMEHHI 1 HAaBBIKOB.

7. CocTaBi€HUE BOMPOCOB 10 COACPIKAHUIO JIEKIIUU.

5.4. MeTogu4ecKkue yKa3aHusl M0 MOATOTOBKE 00YYAKOIIUXCH K IK3aAMEeHYy

[ToarotoBka K 5K3aMEHY OCYUIECTBISETCA CTYACHTOM CaMOCTOSITENIBHO C
UCIIOJIb30BaHUEM NIEPEYHS BOIIPOCOB K SK3aMEHY, KOHCIIEKTa JIEKIUH M0 AUCLUHUIUIMHE U
PEKOMEH/I0BaHHBIX JINTEPATYPHBIX HCTOUYHUKOB.

B mnepuon moAroTroBKM K 3K3aMEHY CTYJIEHTHl BHOBb oOOpamjarorcs K
npoiiieHHOMY ydeOHOMy wmarepuany. [Ipu 3TOM OHM HE TOJBKO YKPEIUISIOT
MOJIyYEHHBIE 3HAHUS, HO ¥ TIOJIy4alOT HOBBIC.

[ToaroToBKa CTyIeHTa K 9K3aMEHY BKJIIOYAaeT B ce0s Ba Tama:

® camMocCTosTeNIbHas paboTa B TEUEHUE CEMECTpa;

® HEMOCPEACTBEHHAs MOATOTOBKA B JIHHU, MIPEALIECTBYIOIINE dK3aMEHY 10 TeMaM
Kypca.

OCHOBHBIM HCTOYHUKOM MOJATOTOBKM K 3K3aMEHY SBIISICTCS KOHCHEKT JIEKIIH,
rae yueOHbI Marepuan JaeTcs B CHUCTEMAaTU3MPOBAHHOM BHUJE, KIIHOUEBBICETO
MOJIOKEHUS  JETaJU3UPYIOTCS, TMOJKPEIUIAIOTCS COBPEMEHHBIMH (akTamMu U
uH(popManue, KOTOpble B CUITy HOBU3HBI HE BOLUIM B ONMYyOJIMKOBAHHBIC MEYATHBIC
UCTOYHUKH.

B xoze moATroTOBKM K 2K3aMeHy CTyAeHTaM HeoOXOAMMO oOpaliath BHUMaHUE
HE TOJHKO Ha YPOBEHb 3allOMHWHAHUs, HO M Ha CTENEHb MOHWMAHHS H3JIaraeMbIX
npooJiem.

6. YUYEBHASA JIMTEPATYPA U PECYPCBI UHO®POPMAILIMOHHO-
TEJEKOMMYHUKAIIMOHHOMN CETU «MHTEPHET», BKJIIFOYAS
HEPEYEHDb YYEBHO-METO/JINYECKOI'O OBECIIEHEHUSA AJIA
CAMOCTOSATEJBHOM PABOTHI OBYUAIOIIUXCSA IO JUCHUIIJINHE
MOAYJIO)

6.1. OcHoBHas JIUTEpPaTypAa
1. Konun K. Mukposkonomerpuka. Kuura 1 [D11eKTpoHHBIN pecypc] : METOIbI U
ux npumenenus / D. Kamepon Konun, [IpaBun Tpusenu K. ; mep. C. ABaunsu [u ap.]. —
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6.5.

DJIEKTPOH. TeKCTOBbIE AaHHble. — M. : [leno, 2015. — 551 c¢. — 978-5-7749-0955-1.
— Pexum noctyna: http:// www.iprbookshop.ru/77351.html

2. Komun K. Mukposkonomerpuka. Kuura 2 [DneKTpOHHBIA pecypc| : METOIBI U
ux npumenenus / 3. Kamepon Koinun, [1paBun Tpusenu K. ; nep. C. ABauss [u ap.]. —
DJIEKTPOH. TEKCTOBBIE AaHHble. — M. : [leno, 2015. — 664 c¢. — 978-5-7749-0956-8.
— Pexxum noctyna: http:// www.iprbookshop.ru/77352.html

3. I'pun, Y.I'. DxoHomeTpuueckuii ananu3. Ku. 1 / V. I'pun ; mep. ¢ anri. ; noa
Hayu. pen. C.C. CunenbnukoBa, M.IO. TypyHniieBoil. — Mocksa : U3narenbckuii oM
«emo» PAHXul'C, 2016. — 760 c. - (Akagemudeckuii yueOHuUK). - ISBN 978-5-7749-
1157-8. - Pexxum noctyna: https://new.znanium.com/catalog/product/1043304

4. I'pun, Y.I'. Dxonomerpudeckuii ananu3. Ku. 2 / Y. I'pun ; nep. ¢ anri. ; nox
Hay4. pen. C.C. CunensnukoBa, M.IO. TypynueBoil. — Mocksa : U3aaTensckuil oM
«deno» PAHXuI'C, 2016. — 752 c. - (Akagemudeckuii yueOnuk). - ISBN 978-5-7749-
1158-5. - Pexxum noctyna: https://new.znanium.com/catalog/product/1043306

6.2. JlonosiHUTEJIbHASA JIUTEPATYPa

1. Jeffrey M. Wooldridge (2012) Econometric Analysis of Cross Section and
Panel Data, MIT press (2JIEKTPOHHBIM JTOCTYT qyepe3 Ebrary
http://site.ebrary.com/lib/ranepa

2. Kennenn, I1. ITyreBoautens mo sxonomerpuke. Ku. 1. / I1. Kennenu ; mep. ¢
anrn. ; nox Hayd. pen. B.IL. Hocko. — MockBa : M3pgarenbckuit gom  «/Jlemo»
PAHXul'C, 2016. — 528 C. - (AxkaneMu4eckui yYCOHUK).
https://new.znanium.com/catalog/product/1043270

3. Kennean, I1. IlyreBonurens mo sxonometpuke. Ku. 2 / I1. Kennenu ; mep. ¢
anrn.; nmox Hayd. pen. B.I. Hocko. — MockBa : Hzmarensckuini nom  «Jlemo»
PAHXuI'C, 2016. — 512 C. - (AxkageMu4ecKui Y4EOHUK).
https://new.znanium.com/catalog/product/1043268

4. Xaitsiuu, @. Dxonomerpuka / @. Xaitsmm ; nep. ¢ anri. noid Hayd. pea. B.IL.
Hocko. — MockBa : M3parensckuii oM «Jlemo» PAHXuI'C, 2017. — 728 c¢. —
(Axamemuueckuil yueOHUK). https://new.znanium.com/catalog/product/1043302

6.3. YuyeOHO-MeTOAUYECKOE O0ecTeYeHHe CAMOCTOATEIbHOM padoThl

He nmpexycmoTtpeHo.

6.4. HopmaTuBHBIE NPABOBBIE TOKYMEHTHI

He npexycmorpeno.
HNuTepHeT-pecypcebl

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

2. minfin.ru — MunuctepctBo prHancos Poccun

3. www.gks.ru — 'ockomcTaTt Poccun

4. www.rbc.ru — MadopmanmonHoe areHTcTBO «PocOM3HECKOHCANTHHTY
(Poccus)

5. www.worldbank.org — Bcemuphblit 0ank

6. www.imf.org — MexayHapoaHbIi BadlOTHBIN (GOH]
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7. https://www.hse.ru/info — 'ocymapcTBeHHBIN YHUBEpcUTET — Briciias mikoma
skoHoMuku (Poccust)

8. www.beafnd.org - bropo skoHomuueckoro ananuza (Poccust)

9. http://www.libertarium.ru/library - bubnnoreka MmarepuanoB 1o
SKOHOMHUYECKOU TEMATUKE

10. www.ecfor.ru PAH MHCTUTYT HapOTHOXO3MCTBEHHOT'O MPOTHO3UPOBAHHS.

11. http://www.economicsnetwork.ac.uk/links/data_free - Ha aTom caiite
uMeeTcsl 0O0JIbIIIOE KOJMYECTBO CChIJIOK HA PA3JIMYHbIE CANThI, COIEpKAIIIHE B
CBOOOJITHOM JIOCTYTIE IaHHbIE IKOHOMHYECKOM CTaTUCTUKH.

12. http://www.census.gov/ipc/www/idb - MexayHapoaHas 6aza naHHbIX bropo
nepenucu Hacenenus CIIIA / U.S. CensusBureau -InternationalDataBase (IDB).

13. http://www.econ.kuleuven.be/gme/data.htm - Craructuueckue qaHHBIE,
ucnoJib30BaHHbIe B KHUTE: Bepouk M. (2008). IIyreBoauTens N0 COBPEMEHHOM
skoHOMeTpuke. M., Hayunas kuwra.

14. http://economist.mrsu.ru/info/kaf statistic/poleznie_ssilki.html - TlTone3nsie
CCBUIKHM Ha CAWTHI, HA KOTOPBIX MPHUKIATHON YKOHOMHUCT MOYKET HAWTH JaHHBIC TSI
VICCIIEIOBAHUM.

15. http://www.feweb.vu.nl/econometriclinks/slinks/ - Ha aTom caiite umeercs
00JIbII0E KOJIMYECTBO CCHUIOK HA Pa3IMYHbIE HHTEPHET-PECYPCHI, TOCBSAIICHHBIC
U3YYEHUIO, pPa3paboTKe U MPUMEHEHUIO SKOHOMETPUYECKUX METO/IOB.

6.6. Inble MCTOYHUKHU

1. Hocko, B.I1. Oxonomerpuka. Ku. 2. Y. 3, 4 [DnekTpoHHBIH pecypc] : yueOHUK
/ B.II. Hocko. — DnekTpoH. nadn. — Mocksa: U3marensckuii nom "Jeno" PAHXul'C,
2011. — 576 c.

2. Kozhan R. Financial Econometrics with Eviews.

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

4. Marnyc, 4. P., Karsies, I1. K., Tlepecenkuii, A. A. DkoHOMeTpHKA.
Havanbusiii kypc: yueOnuk: rpup MO / A. P. Marnyc, I1. K. Kartbiues, A. A.
[Tepeceukuii. - 8- uza. - M.: Jleno, 2007.- 504 c. - ISBN 978-5-7749-0473-0: 231-00.

5. Bep6uk M. (2008). ITyreBoauTens IO COBPEMEHHOM 3KOHOMETpUKE. M.,
Hayunas xnura.

6. [bJI-1] baza ganubix «O1IeHKM COBOKYTITHOUM (haKTOPHOM MPOU3BOIUTEIIBHOCTH
poccuiickux ¢pupm oOpabdaTbIBaroIIel MPOMBIIIIEHHOCTH ¢ HH(OpMaIel 1o
reorpaduyecKoi JIOKaTU3aIm)

7. [BA-2] baza nanubiX « MHAEKCHI COBMECTHOM JIOKAIU3ALMU IS TIap OTpacie
oOpabaThIBaroIIei MPOMBIIIEHHOCTH Poccumy.

7. MATEPUAJIBHO-TEXHUYECKAS BA3ZA, THOPOPMALIMOHHBIE
TEXHOJIOI'MH, IPOI'PAMMHOE OBECIIEYHEHUE
N UTHOOPMAILIMOHHBIE CITPABOYHBIE CUCTEMBI

Jnst mpoBeleHUsA 3aHATUA 1O JUCHUIUIMHE HEOOXOJMMO MaTepualbHO-
TEXHUYECKOE 00ecreyeHue yueOHbIX ayIUTOPUI (HarIsAHBIMA MaTepuagaMu, SKPaHOM,
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MyJIbTUMEIUUHBIM npoekTopoM ¢ HoyTtOykamu (IIK) nns nmpesentranmu ydeOHOTO
MaTepuaiia, BEIXOJOM B ceThb MHTepHeT, mporpaMmMHbIMU npoaykramu MicrosoftOffice
(Excel, Word, PowerPoint)) B 3aBUCMMOCTH OT THUIIa 3aHATUNA: CEMHHAPCKOrO U
JIEKUMOHHOTO THUIOB, TPYNIOBBIX M HWHIWBUIYAIbHBIX KOHCYJbTAUUW, TEKYLIETO
KOHTPOJISL ¥ IPOMEKYTOYHOM aTTeCTALIUU.

Jli camocTosTeNbHOM paboThl 00yUYarOIUMCsl HEOOXOAUM JOCTYI B UUTAJIbHbIE
3anpl OMOJIMOTEKM W/WIM TOMEIIEHHE, OCHAILEHHOE KOMIIBIOTEPHOM TEXHUKOH C
BO3MOXHOCTBIO IOAKIIOYEHUS K ceTtu «MHTepHeT», n0oCTyn B DIJIEKTPOHHYIO
MH(POPMaILIMOHHO-00pa30BaTeIbHy0 cpeay opranuzauuu u IbC.

VYyeOHass ayautopust i TNPOBEACHUS 3aHATUN JICKIMOHHOIO THIA U
IIPOMEKYTOUYHOU ATTECTALIUU.

O6opynoBaHue:

Paboune mecta cTyA€HTOB: MAPTHI, CTYJIbS;

Pabouee mecTo npenogaBarens: CToJ, CTYJI;

Jlocka 1Ji pucoBaHUsl MapKepaMu;

MynbTUMEIUINHBIN TPOEKTOP.

Y4eOHas ayuTopus IS POBEICHUS MPAKTUUECKUX 3aHITHH.

O6opynoBaHue:

Paboune MecTa CTyA€HTOB: CTOJIbI, CTYJIbS;

Pabouee MecTo npenogaBartensi: CTOJ, CTYJI;

Jlocka a1 pucoBaHusl MapKepamu,

Jlocka uHTEepaKTUBHAS;

MyJIbTUMETUNHBIA TPOEKTOP;

[Tepconanbubie kommnbroTepbl: Core 17 / 8Gb / 2000Gb -15 miT.

[TporpammHuoe obecnieueHue:

MicrosoftWindows 10 Corporate 1909 (koutpakt ¢ npoaasiuoM AO «Jlanut» oT
18.10.2019 Ne117/08-19);

MicrosoftOffice 2019 (xoutpakt ¢ mpomaBiuom AO «Jlamut» ot 18.10.2019
Nel17/08-19);

GoogleChrome 76.0.3809.100 (cBoGoaHast TUIIEH3US);

Koncynberant (kouTpakT ¢ mpojaaBiioM 3A0 «Koncynbrantllmoc» ot 18.06.2009
Ne 6/n).

bubnuoreka (a00OHEMEHT, YUTAIBHBIN M KOMITBIOTEPHBIHN 3aJIbI)

VYyebHast aymuTopus ISl CAMOCTOSATEILHOM pabOThI CTYyICHTA.

O6opynoBaHue:

Paboune Mecta cTyA€HTOB: CTOJBI, CTYJbs; [lepcoHanbHbIE KOMITBIOTEPHI.

[IporpamMmmHoOe oOecrieueHue:

MicrosoftWindows 10 Corporate 1909 (koutpakt ¢ npoaasuom AO «JIanut» oT
18.10.2019 Ne117/08-19);

MicrosoftOffice 2019 (xoutpakt ¢ mpomaBiuoM AO «Jlanut» ot 18.10.2019
Nel17/08-19);

GoogleChrome 76.0.3809.100 (cBoGoaHast TUIIEH3US);
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DeductorAcademic 5.3.0.88 (cBoOomHAs TUTIEH3HS);

MicrosoftProjectProfessional 2019 (kontpaktr ¢ mpomaBuomM AO «Jlamut» OT
18.10.2019 Ne117/08-19).

ProjectExpert 7 Tutorial (60 y4. mecT, ceTb) (KOHTPAKT ¢ npojaBioMm SoftLine ot
14.11.2013 NeTr060872);

VmwareHorizonClient 4.3.0.4209 (cBoOoaHAS JTUIICH3US );

CA AllFusion R7.2 (xontpakt ¢ mnpomaBuom OOO «Uutepdeiic [TPOD» ot
27.10.2008 No227/07-08-1OII, 6eccpounsblii);

Oracle VM VirtualBox 6.0.10 (cBo601Hast nTuiieH3uUs ),

ArgoUML 0.34 (cBoOoaHas TuiieH3us);

ARIS Express 2.4d (cBoOoaHas IuiieH3us);

Stata/SEEducationalNetworkEditionRenewal (Stata) (konTpakT ¢ mpogasiiom AO
«CODPTIIAMH TPENUI» ot 25.06.2019 Ne373100037619000000);

PostgreSQL Database 10.9-2 (cBoOomHasmuIIeH3HS ),

EViews Academic Base License+ Unlimited Lab License (Eviews)
(xonTpakTcpoaaBuoMAO «Jlanum» ot 18.10.2019 Nel17/08-19);

Weka 3.8.3 (cBoOOaHAS THUIICH3UA);

Koncynbrant (kontpakt ¢ npogaBuoM 3A0 «Koncynerantllmoc» ot 18.06.2009
Ne 6/n).

ba3bl JaHHBIX, THHOPMAITMOHHO-CIIPABOYHBIE U MOMCKOBBIC CUCTEMBI

1. www.biblio-online.ru —Onexrponno-6ubnuoreunas cucrema [3bC] IOpaiir;

2. http://www.iprbookshop.ru — DnexktponHo-Oubnnoreunas cucrema [ObC]
«Iprbooks»

3. https://e.lanbook.com - DnexrporHo-6nbMHMOTEeUHAs cuctema [DBC] «Jlauby.

4. http://elibrary.ru/ - Hayunas snextponnas 6ubnunoreka Elibrary.ru.

5. https://new.znanium.com OnekrpoHHO-OMOMMoTeyHass cucrema [OBC]
«Znanium.comy.

6. https://dlib.eastview.com — Undpopmarmonnsiii cepsuc «EastView.

7. https://www.jstor.org - Jstor. [lonHble TEKCTbl HAay4YHBIX >KYpPHAJIOB U KHUT
3apyOeKHBIX U3ATEIHCTB.

8. https://elibrary.worldbank.org - Onektponnas Oubnuoreka BcemupHOro
banka.

9. https://link.springer.com - IloJHOTEKCTOBBIE TMOJIUTEMAaTHUYECKHUE Oa3bl
aKaJeMUYCCKHX )KYPHAJIOB M KHHUT U3JaTelIbCTBA Springer.

10. https://ebookcentral.proquest.com - Ebook Central. [TomHble TEKCTBI KHUT
3apyOeKHBIX HAYYHBIX U3/1aTEITbCTB.

11. https://www.oxfordhandbooks.com - Jloctym K TIOMHBIM TEKCTam
cupaBounnkoB Handbooks wu3matensctBa Oxford mo mpeameTHpIM o00maCTIM:
HPKOHOMUKA U (DMHAHCHI, TIPAaBO, OM3HEC U yIPaBIICHHUE.

12. https://journals.sagepub.com - I[lomHOTEKCTOBasi 0aza HAYYHBIX >XyPHAJIOB
aKaJeMHYeCKOro U3IaTeIbcTBa Sage.

13. CopaBouno-nipaBoBas cucrema « KoHCynbTaHT.

14. Dy1eKTpOHHBIN EPUOINYECKUI CITPAaBOYHUK «I apaHT».
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