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1. IlepeyeHs NIIAHUPYEMBIX Pe3yJIbTATOB 00y4YeHHUs 10 JUCHMILIMHE (MOYJII0),
COOTHECEHHBIX € IJIAHUPYEMBbIMH Pe3y/IbTATAMH OCBOECHHS IPOTrPaMMBbI

1.1. Jucuummuna b1.5.03 Dxonomempura (npoosurymsiii ypoeensb) 00ECIeYnBaeT OBJIAJICHHUE
CJICTYIOIIUMU KOMIICTCHITHSIMHU:

Kon
Kon HanmeHnoBaHne KOMIOHEHTa
HaunmeHoBanue KOMIETEHIINH KOMITOHEHTA
KOMIIETEHIINU KOMITETEHIINU
KOMITETCHIINU
CrocobeH MpuUMEHSTh
CriocobeH MprUMEeHSITh
MPOABUHYTHIC HHCTPYMEHTAIBHBIC
MIPOIBUHYTHIC
METOJTbI SKOHOMHUYECKOT'0 aHaTN3a
OIlK-2 OIlK-2.1 WHCTPYMEHTAIBHBIC METOJIbI IPU
B MIPUKJIATHBIX W(¥ITH) o
pelIeHNH 33124 MPaKTUISCKON
(hyHIaMEHTAITFHBIX
HATPaBICHHOCTH
HCCIIEOBAHUSAX
Crioco0eH HCII0NIb30BaTh
Croco6eH UCITob30BaTh COBpeMEeHHBIC HH(DOPMAITHOHHEIE
COBpeMEeHHbBIE HH(POPMAITHOHHBIE TEXHOJIOTHH U MPOTPaMMHBIE
OIIK-5 TEXHOJIOTUH U TTPOrPaMMHBIE OIIK-5.1 Cpe/ICTBa MPH PEIICHUH 3a]1a4,
Cpe/CTBa MPH PEIICHUU OpPHCHTUPOBAHHBIX HA
npo¢eCCHOHANBHBIX 33724 MPAaKTUYECKUE aCTICKThI

JACATCIIBHOCTHU

3HaeT OCHOBBI pa3pabOTKH
TEOPETUYECKUX U HOBBIX
3KOHOMETPHUUECKUX MOJEIIEN
UCCIIETyEeMBIX MPOIECCOB,
SIBJICHUH 1 OOBEKTOB,
OTHOCSIIHXCH K chepe
npodeccnoHaNbHON H(WIIN)
CMEKHOU OTpaciu IesITeIbHOCTH,
croco0OeH UcCIeI0BaTh
3KOHOMETPHUYECKHE MOACIIEH
UCCIIETyEeMBIX MPOIECCOB,
SBJICHUH 1 00BEKTOB

Crioco0eH OCyIIeCTBIIATh
pa3paboTKy TCOPETHYECKUX U
HOBBIX 9KOHOMETPHYECKUX
MOJEJEeH UCCIIeayEMBIX
MPOLIECCOB, SABJICHUI U 00BEKTOB,
IIK c-8 OTHOCSIIUXCS K chepe [IK c-8.1
npoecCuOHaNbHON H(WITH)
CMEKHOU OTpaciu AEsITENbHOCTH,
JlaBaTh OLEHKY
MHTEPIIPETUPOBATH MOTyUSHHBIE B
XOJIe UCCIIEIOBAHUS PE3yIbTaThI

12.B PE3YIBbTATC OCBOCHU A NUCHHUIIMHBI Y CTYACHTOB TOJIKHBI OBITh C(I)OpMPIpOBaHLII

OTO/TD
(npu Hanuuuy
npogcmandapma)l Kon xommonenTa PesysbTats 06y ueHus
TPYAOBBIE HITU KOMIIETEHILIUU
npoeccuoHaIbHBIE
JIEUCTBHUS

Ha YypPOBHE 3HAaHWUH. 3HAET OCHOBHBIC IOJXObBI
IIOCTPOCHUsI, 0OOCHOBAHUS M MPOBEPKH aJ€KBaTHOCTH
Y UCTIOJIH30BAHHS YKOHOMETPUIECKUX MOJIENen
Ha YPOBHE YMCHHUI: pa3padaThiBacT IKOHOMETPUUECKUE
MOJICTH JiIi OOOCHOBaHHMS W aHaiIM3a (PUHAHCOBO-

B/02.7 YnpaBnenue SKOHOMHMYECKHX IIOKa3aTeleH, aHajn3a COIMaILHO-

KOMMYHHUKAIUSIMHU OTK-2.1 3HAYUMBIX MTPOOJIEM H MPOLECCOB; OILIEHUBAET YCIOBHUS

MHBECTHUIIMOHHOTO M TOCIEACTBUS MPUHUMAEMbIX OpraHH3aIl[MOHHO-

MpOeKTa YIPaBICHYECKUX pelIeHui; MPUMEHSIET
KOJIMYECTBCHHEIC M KAaueCTBCHHEIC METONBI aHaIM3a
[IPY IPUHSITUN YITPABICHYECKUX PEIICHHIMA
Ha ypPOBHE HAaBBIKOB. BIAJCET  METOMIOJIOTHUECH
ASKOHOMHYECKOTO  HWCCIEJOBAHUS,  COBPEMEHHBIMHU
METOIaMHU cbopa, 00paboTKn u aHaimm3a
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SKOHOMUYECKUX U COLIMATBHBIX JaHHBIX, COBPEMEHHON
METOJIUKON MOCTPOEHHUSI SKOHOMETPUUECKUX MOJICIIEH,
METOAaMH U TpUEMaMU aHajlu3a JKOHOMHYECKHUX
SIBJICHUM M TPOIIECCOB C TOMOIIBIO CTaHAAPTHBIX
TEOPETHYECKUX W IKOHOMETPHUIECKHIX MOJIeNIei

B/02.7 Yupasnenue
KOMMYHUKAIASIMUA
WHBECTUIIMOHHOTO
MPOEKTa

OIIK-5.1

Ha YypOBHE 3HAHW: 3HAET COBPEMEHHBIE METOMbI
SKOHOMETPHUUYECKOTO0 aHajiu3a U OCHOBAaHHBIE HA HUX
COBpPEMEHHBIE IPOrPaMMHBIE IPOAYKThI, HEOOXOIUMBIC
JUTSL IICCIICTOBAHUH

Ha YpPOBHE YMEHUH: NPHUMEHSET COBPEMEHHBIN
SKOHOMETPHUUECKUI UHCTPYMEHTapHuil JUTSt
HACCIEAOBAHUM AKOHOMHYECKUX PELICHUN HAa YpOBHE
OpraHM3al{ ¥ PHIHKaX NPUCYTCTBUSI OPTaHU3aIlNH;

Ha YpOBHE HABBIKOB: METOJIMUKOW M METOAOJOTHEH
MPOBEACHUS JKOHOMETPUYECKUX HCCICIOBaHUN B
SKOHOMHYECKOH cdepe; HaBBIKAMH CaMOCTOSTEIBHOMN
HCCIIEA0BATEIECKOU PabOTHI

B/02.7 YupaBnenue
KOMMYHUKAIIUAMHU
HWHBECTHUIITUOHHOI'O
MPOCKTA

[IK c-8.1

Ha YPOBHE 3HAHUU. METO/IBI MOCTPOECHUS
SKOHOMETPHYECKUX MoJeeld OOBEKTOB, SBICHHUNA U
MPOLIECCOB

Ha YpPOBHE YMEHHH: CTPOMUT Ha OCHOBE OIHCAHUI
CUTyaruit CTaHJlapTHbIE TEOpETHYECKHE u
9KOHOMETPHUYECKHE MOJIENH, aHAIM3HUPYeT W
HCHONB3YeT Pa3JIniHble UCTOYHUKH WHGOPMALUH IS
MIPOBECHUS 3KOHOMUYECKHX pacueros;
COJeP>KaTENbHO HUHTEPIPEeTUpyeT MOJTy4YeHHbIE
pe3yIbTaThl

Ha YpOBHE HAaBBIKOB. OOOCHOBBIBAET IPOTHO3BI
pa3BUTUSL OpraHU3alMii M TPOIECCOB Ha pBIHKAaX

IIPUCYTCTBHS OPTaHU3ALNU

2. O6bem U MecTO TUCHUILIUHBI B cTpykType OII BO

O6bveM auctumuuHbL: 180 9acoB, 4TO COOTBETCTBYET 5 3a4ETHBIM €IMHUIIAM (3. €.).
KonraktHas pabota ¢ npenojaBareneM — 26 4. (Jiekuuu — 12 4., npakTudeckue 3aHATHS —
12 4., KOHCYNIBbTAIIUU — 2 4.), CAMOCTOsTeNIbHAs paboTa oOyJarommxcs — 145 4., KoHTpoIsb — 9 .

MecTO AUCIMIIIIMHBI

B CTPYKType 0O0pazoBaTelbHOW MPOrPaMMBI:

JAUCHUITIIIMHA

OTHOCHUTCS K 0a30B0il yactu 6sioka 1 JAucuumiueel (Moaynn) yueOHOTo IlaHa U u3ydaercs Ha 1

Kypce.
3. Conep:xkaHue ¥ CTPYKTYpPa IMCHUIIHHBI
3aounaa hopma obyuenun
O0beM JuCHMIIMHBI (MOYJIsT), Yac.
KonrakTHas padoTa
dopma TeKyLero
odyvyarouuxcs ¢
KOHTPOJIsI
HaumeHoBanue Tem npenogaBaTesieM %
Ne ni/m ycneBaeMocTu®,
U/WJIM pa3ienoB Bcero 1o BUIAM Y4eOHBbIX CpP o
N MPOMEKyTOUHOM
SAHITHH aTrecTaluu®*
J/ JIP/ | I3/ KCP
AOT | JOT | AOT
Perpeccuonnslii anams u
Tema 1 p 17 1 1 15 TECTUPOBaHUE
9H/IOT€HHOCTH
Tema 2 | OnieHka cucTeM ypaBHEHUH 12 1 1 10 TECTUPOBAHUE
Mopenu naHeabHBIX
Tema 3 e © 12 1 1 10 TECTUPOBAHUE
JAHHBIX.
Henuneitnple Mmonenu u
Tewma 4 oT6op A 12 1 1 10 TECTUPOBaHUE




ATanTUBHBIE METOIBI
aHaJM3a BPEMEHHBIX
Tema 5 | panos. Ilporno3upoBanue 12 1 1 10 TECTUPOBAHUE
o mozensm ARMA,
ARIMA.

[IpuumHHOCTE W OJTOTHAS
9K30T€HHOCTb.

Tema 6 12 1 1 10 TECTUPOBaHUE

MGTOIIOJ'IOF 1 BEKTOPHBIX

Tema 7 aBToperpeccuii (VAR).

13 2 1 10 TECTUPOBAHHUE

BbaitecoBckmii moaxon,.
Beenenue B puibTp
Kanmana. baiiecoBckne
VAR.

Tema 8 22 1 1 20 TECTUPOBAHHUE

Henunelinpie Mmogenu
BPEMEHHBIX PS/IOB.
Tema 9 | Mozenu BpeMEHHBIX PSIOB 22 1 1 20 TECTUPOBAHHUE
C YCJIOBHOM
reTePOCKEIACTHIHOCTHIO

JpoOHO-HHTETpUPOBAHHEIE
psanel. Henuuelineie

Tema | mpeoOpa3oBanus u

10 eIMHUYHbIE KOPHHU.
Ce30HHBIE €TMHUYHBIE
KODHHU.

22 1 1 20 TECTHUPOBaHUE

[IpaxkTHueckue BOIPOCk
KOMHTETPallHOHHOT O
Tema | aHanmu3a HECTAMOHAPHBIX
11 BPEMEHHBIX PSI/IOB.
JnHaMmudeckuit MeTos
HauMEHBIINX KBaIpaToOB

13 1 2 10 TECTUPOBAHUE

ITpomexXyTOUYHAasl aTTEeCTaLHs 9 9K3aMeH

Bcero: 180 12 12 2 145

Hcnonb3yemsle cokpameHus: JI — 3aHATHS JIEKIHOHHOTO THMAa (JIGKIMM M WHBIE Yy4YeOHBIE 3aHATHS,
MpeaycMaTpUBAOIINe MPEUMYIIECTBEHHYI0 Iepenady y4deOHOH HH(pOpMaIuyu MeAarorndeckuMu paboTHUKaMU
OpraHu3ay W (WIKM) JHUIAMH, NPHUBIEKAeMBIMHU OpTaHH3alMell K peann3alii 00pa3oBaTeNbHBIX MPOTpaMM Ha
UHBIX YCIOBHAX, oOyuarommmcs); JIP — maGopatoprble pab®oThl (Bua 3aHATHH cemMuHapckoro Tuma); 113 —
MPAaKTUYEeCKUE 3aHATHS (BUABI 3aHITHS CEMHHAPCKOrO THIIA 33 HCKIIOYCHHEM JjabopartopHbix pabor); KCP —
WHJMBHyallbHas paboTa OOydYaromMXcsl C IE€Aarorn4ecCKUMH paOOTHHKAMHM OpraHW3alMd W (WIN) JIMIaMH,
NPUBJICKAEMBIMH OpTaHM3alMell K peann3alyuy 00pa3oBaTEeNbHBIX NPOrpaMM Ha HHBIX YCIOBHAX (B TOM 4YHCIIE
WHIUBHIyallbHble KOHCynbTammu); JOT — 3aHATHA, TPOBOAMMBIE C IPUMEHEHHEM JHCTaHIMOHHBIX
00pa3oBaTeNbHBIX TEXHOJIOTHH, B TOM 4YHCIE C INPUMEHEHHEM BHPTYaIbHBIX AaHAJIOTOB IPO(EecCHOHAIBHON
nesrensHocTH. CP — camocrostensHas pabora, ocymecTBisieMass 0e3 ydacTusl NMEAAarornuecKux pabOTHHKOB
opraHMzanuy ¥ (MJiM) JIML, NPHUBJIEKAEMbIX OpraHu3alMeil K peanu3aluy o0pa3oBaTesbHBIX MPOrpaMM Ha HMHBIX
YCIOBHSIX.

ConepxaHue TMCHUILINHBI

Tewma 1. PerpeccuonHslil aHanu3 U SHAOT€HHOCTb.

OTanbl YMIMPUYECKOTO aHAIM3a HYKOHOMHUUYECKUX 3a1ad. Tumbl naHHbIX. CTpYKTYpHOE H
HECTPYKTypHOE MojenupoBaHue. [IpuunHHO-CIeCTBEHHAsl CBSI3b M NPUHIUI ceterisparibus.
VYcnoBHoe mareMarmdeckoe okuaanue. Kiaccuueckas nuHeiiHas mozenb perpeccun.OneHka
METOJIOM HauMeHbIIMX KBajapaToB. BeiBog MHK-omeHok. MeTon MOMEHTOB — OmnpeaeneHne u
npumep. [lonoOpannsie 3HaueHus u octatku. KadectBo mogbopa. Koadduuuments: perpeccun,
u3MeHenue Macmrada. [Ipocreitmue crioco6sl yuera HenuHeitHoctu. Momentst MHK-oneHoK,
UX HECMEIEHHOCTb, Jucnepcus oneHok. OleHka aucrepcuu omunbok. Mojenb perpeccuu ¢
MHOTHMH OOBSICHSIOMUMHU nepeMeHHbIMU.MHK-o1eHKrn 11711 MHOXECTBEHHON perpeccumu.
Teopema I'aycca — MapkoBa. OueHka aucnepcu omuOKd. MaTpuia KoBapHallud OLEHOK.
Wntepnperanust kodpdunrentoB. OLEHUBAHUE YCIOBHOTO OXHAAHUA U IPOrHO3HPOBAHHE.
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ITocTpoeHne NOBEpUTEIBHBIX MHOXKECTB M IpoBepka runore3. Pacnpenenenns MHK-oueHok
KO3(QUIIMEHTOB M OCTAaTOYHOM CyMMBbI KBaJpaToB, t-cTaTHCTUKA. JlOBEpUTENbHbIE MHTEPBAJIbI
JUISL OTIIENBbHBIX KO3((UIIMEHTOB, OCHOBaHHBIE Ha 3HAYEHUSX t-CTaTUCTHK. [IpoBepka rumores:
KPUTHYECKOE MHOXECTBO M YPOBEHb 3HAUYMMOCTH CTATHUCTUYECKOTO KPHUTEPUSA, MOIIHOCTH
KPUTEpHs MPH TMPOCTON anbTepHaTHBe. [IpoBepka THIOTE3 O 3HAYEHUSX KOX(PPHUIMEHTOB C
UCNONb30BaHUEeM  t-cTatucTukW. HaOmogeHHeld  ypoBeHb  3Hauumoctd  (P-3Hauenue).
Crnyuaiinele perpeccopbl. Acumnroruueckue csoiictBa MHK-oneHok. CocTosSITENbHOCTS.
TectupoBaHue THUIIOTE3 € MHCIONB30BAHUEM ACHUMITOTHYECKMX CBOWCTB. TecTMpoBaHuE
NPOM3BOJILHBIX OrpaHMUYEHH Ha Kod(pduuueHntsl. F-cratucruka. [IpobiemMbl MHOXKECTBEHHOU
perpeccuoHHol  Mozenu. Bpibop (yHkmumoHambHOW GopMbl. OmuOKH  creruuKaImy.
TectupoBanne Ha omubku crenupukanuu. KoppenupoBanaele perpeccopsl. [Ipobiema
MyJbTUKOJUIMHEAapHOCTH.  [Ipomymiennbie  nepemeHHble. Cwmemenne ouneHok. IIpokcu-
nepeMeHHble. buHapHble M JUCKpETHBIE OOBACHSIONME TepeMeHHble. CreHepupoBaHHBIC
perpeccopsl. IlepemenHsle, n3MepeHHsle ¢ omunoOkoi. Hecnyuaiinas BbIOOpKa M IPOMYyIIEHHbIE
HaOmronenusi. [IpoGiema reTepocKenacTUUHOCTH. TecTHpOBaHME THIIOTE3 MpU HATUYUU
reTepoCKeAaCTUYHOCTU. TecTupoBaHue Ha NPUCYTCTBUE reTepockeaacTudHocTU. OO00O0IIEHHbIN
MHK. Hoctynusii OMHK. Ouporennocts. Mctounuku suporennoctu. Cmemenne B MHK-
OLIEHKAaX M3-3a  OHAOTeHHOCTH. MHCTpyMeHTallbHble IlepeMeHHble. TpeboBaHHS K
MHCTPYMEHTAJIbHBIM NiepeMeHHbIM. 2-cTyneH4yarbii MHK. CocrosTenbHoCTh, acuMOTOTHYECKAS
HOpMallbHOCTh U 3(pdekTuBHOCTE. TectupoBanue rumore3. TecTupoBaHME THUIIOTE3 B
IOPUCYTCTBUM  rerepockenactuuHoctd.  IIpobnembr  2-ctymenuatoro MHK.  Cnalsie
UHCTPYMEHTHI. TecThl Ha S3HJOT€HHOCTb. TecT yClI0BUI CBEpXUACHTUDHUKALIHH.

Tema 2. OueHka CUCTEM ypaBHEHUII.

MHK nns cuctem ypaBHEHUH. OK30M€HHOCTh OOBSACHAIOIIMX NepeMeHHbIX. Crporas
9K30reHHOCTh. [IpuMepsl cuctem: BHelIHe He cBa3aHHbIe ypaBHeHUs (SUR), maHensHbIeTaHHBIE.
Bun wmatpunel koBapuarnuu ommbOok. Omnenka oOweauHerHbiM MHK.Onenxka OMHK u
noctynibiM OMHK. Acumnroruueckue cBorictBa. TectupoBanue runote3. OneHKa BHEIIHE He
CBSI3aHHBIX YpaBHEHUW C OrpaHHYCHMSIMH Ha mapamerpbl. OIlleHKa CHCTEM YpaBHEHUU C
MOMOIIIbI0 MHCTPYMEHTAJIbHBIX MepeMeHHbIX. 2-cTyneHuarsiii MHK mis cuctem ypaBHenwid. 3-
crynerdatsii MHK. O60011eHHBIN MeTO MOMEHTOB. Matpuiibl BecoB. OnTuMaibHasi MaTpuiia
BecoB. BriOop Meronma oneHku cucteM. TectupoBanue rumnore3. CHUCTEMBI OJHOBPEMEHHBIX
ypaBHEHUN.DKOHOMHYECKHE 3aJlayi, MPUBOJAIINE K CHCTEMaM OJIHOBPEMEHHBIX YpaBHEHUM.
Unentudukamus. Ycnous wuckimoueHus. CokpamieHHas (opma. JluHeiiHble orpaHuueHus
oOmiero  Buaa.  YCIOBHS — WIACHTHU(QHUKAUUH, OTCYTCTBHS  WJACHTU(PUKALMK, TOYHOMU
uaeHTUGUKAIMK U cBepXuAeHTHPUKAIMU. DPGEKTUBHAS OIEHKA MapaMeTPOB COKPAIICHHOMN
dopmbl. Mnentudukaius Ha OCHOBE MPOW3BOJIBHBIX OTPAaHUYCHHN MEXIYy YpPaBHEHHSIMHU.
Nnentudukanuss Ha OCHOBE OTrpaHMYEHHUH Ha MaTpHIly KoBapuanuu. HemuHeliHOCTh 10
SHJIOTEHHBIM TIEPEMEHHBIM.

Tema 3. Mojenu naHenbHbBIX TaHHBIX.

MortuBanust: npobiemMa NpPOMyIIEHHBIX MepeMeHHbIX @ukcupoBaHHbIE 3 (EKTHI,
cinyyaiiabie 3¢ dexTrl. [Ipennonoxenus 006 omuOKax: cTporas SK30I€HHOCTh OOBSCHSIOIIMX
IIEPEMEHHBIX, NONEPUOIHAS IK30I€HHOCTh. OLIEHKH ypaBHEHMs B pa3sHOCTAX. OLEHKU naHesen
co caydvailHeiMu 3¢dektamu. OueHku mnaHene c¢ ¢ukcupoBaHHbIMU d>(dekramu. Tect
Xaycmana. Knacrepusanus HaOIr01eHUH.

Tema 4. HenuneitHOoCTh U 0TOOp

JuckpeTHble 3aBUCHMEBIE TIepeMeHHbIe.JInHeliHas Moaenb BeposaTHOCTU. [Ipodurt-mosens.
Jloructuueckas mojnenb. OneHKa METOJOM MaKCHMAaTbHOTO MPaBIOMOA00Us. DHIOTEHHOCTh B
OOBSCHSIONNX TIEPEeMEHHBIX. MHOXKECTBEHHAs! JIOTUCTUYECKAs MOJENb. Y TOPSI0YCHHbBIS
JIOTUCTHYECKHE U TMpoOuT-moaenu. lleH3ypupoBaHHbIE perpeccud U HeclaydailHble BBIOOPKH.
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Tobur-monenu. I'ereporeHHOCTs W 3HAOTEHHOCTh B TOOUT-Monensx. CeleKTHBHAs BBIOOpPKA.
TECTUPOBAHUE U KOPPEKLUS CMEIIEHHUs] CeNeKTUBHOW BbIOOpPKH. OIlleHKa mnporpamMm u
skcniepuMeHToB.IIpobiiema 1u3aiiHa SKCIEPUMEHTOB W caMoOTOOp. MeToabl OICHKH C
UCIOJIb30BaHUEM propensityscore. MeToabl OLIEHKH C MCIIOJIb30BAaHHMEM HHCTPYMEHTAIbHBIX
IIEPEMEHHBIX.

Tema 5. AnanTuBHbBIE METO/IbI AHATIM3a BPEMEHHBIX pAA0B. [Iporno3upoBanue no Moaensam
ARMA, ARIMA.

CrinaxuBanue BpeMeHHOro psna. IlpornosmpoBanue Oynymmx 3HAUYEHUH BPEMEHHOTO
pana. Ckonb3siiue cpennue. Ounbtp Xoxapuka — Ilpeckorra. IlpocToe 3KCIOHEHIMAIBLHOE
CriIaKMBaHue. [IBOMHOE 3KCIIOHEHLIMAIBHOE CriaXxuBaHue, Meron bpayHa. Meron Xoubra.
Meron Xonbta — Bunrtepca. ®@unbtp bakcrepa — Kunra. IIpornosupoBanue mo Mojensm
ARMA, ARIMA.

Tema 6. [IpU4UHHOCTH U OJIOYHASI SK30TEHHOCTb.
[Tonsitus npuyuHHOCTH 1O ['peiHmKepy M OJOYHONH HK30TEHHOCTH OJIHOM TPYIIIIBI
MEPEMEHHBIX OTHOCUTEIILHO APYTON IPYIIIbI IEPEMEHHBIX.

Tema 7. Metononorus BeKTOpHbIX aBToperpeccuii (VAR).

Metononoruss VAR wu ee wuHcTpyMeHTapuil ((QYyHKIUMHM HMMITYJIbCHOTO OTKIHKA H
JEKOMIIO3UIIMM AUCIepcuil omuOoK nporHo3os). Ilpumeps! ucnonb3zoBanus merogonorun VAR
JUIsl KOHKPETHBIX CTATUCTUYECKUX JAHHBIX, BOSHUKAIOIINE IIPA 9TOM 3aTPYJHEHUS.

Tewma 8. baitecoBckuii moaxon. Beenenue B priibtp Kammana. baiiecoBckne VAR.

CyTtp 06aiieCOBCKOro MOAX0Ja, €ro OTIMYHE OT YaCTOTHOTO (KJIACCHYECKOro) MOAXOJa.
[lepexo OT anpHOpPHOTO paclpenesieHuss K anocrepuopHoMmy. ConpspKeHHbIE paclpeeiIeHus.
baitecoBckne ToYeuHbIE OLIEHKH. ballecOBCKHME OBEpUTENIbHBIE HWHTEpPBaNbl. bailecoBckas
npoBepka Tunore3. balilecoBCckHe BBIBOJIBI B MOJEIM HOPMAJIbHOM JIMHEWHOM pPErpeccumu.
MeToap! moydeHus: BRIOOPOK U3 alloCTepuopHOro pacnpeaeneaus. CommmupoBanue o ['n6ocy.
AnroputM Mertpononuca. Anroputm Mertpononuca — ['actunrca. baiiecoBckuil moaxona B
Mozesax npocTtpancTBa coctossHu. Ounetp Kamvana. Konerpyknus anropurma. ®Ounbrpanus
u crinaxuBanue. CTpyKTypHbIE MOJEIHM BpEeMEHHBIX psAnoB. baiiecoBckue VAR. Amnpuopnoe
pactipeaenenne Munaecotsl/JIuTrepmana.

Tema 9. Henunelinble MoJ1€M BpPEMEHHBIX PSIJIOB.

Mogenu BpeMEHHBIX PAIOB C YCIOBHOH TIeTepOCKeIaCTUYHOCThIO; MOTHBAIMS K HX
ucnonszoBanuto. Mozaens ARCH, ee nenoctarku. TectupoBanue Ha ARCH->¢¢exr. Mogenu
AR/ARCH. CrannaptuzoBannbie octatku. O6oOmennas ARCH wogens (GARCH), ee
npeumyiiectsa U Hegoctatku. TectupoBanne Ha GARCH sddexr. Mogenu AR/GARCH.
Mogens IGARCH. Mogenu ¢ a¢pdextom peruara: EGARCH, TARCH.

KpuBast BnustHust HOBocTel. [IpoBepka rumoTe3sl 00 OTCYTCTBHH aCUMMETPHH BIUSHHS
wioxux W xopommx HoBocreil. KommnonentHas GARCH. Mogpens GARCH-in-Mean.
Mmuoromepubie moaenu GARCH.

Tema 10. [IpobHo-uHTErprpoBaHHbIe psiibl. HenunHelinble npeoOpa3oBaHus U €JUHUYHbIE
KOpHH. CE30HHbIE €AUHUYHBIE KOPHHU.

JpobHo-unterpupoBanHbie BpeMmeHHble psaabl. Moaens ARFIMA. IlpoBepka rumoresst
€IMHUYHOTO KOpHS M HEJIUHEWHble IpeoOpa3oBaHUs BPEMEHHBIX psIoB. Bwibop Mexay
MIPOBEPKOI HAIMYUS €AMHUYHOTO KOPHS B YPOBHSX U MPOBEPKOM HAIUYUS €AMHUYHOTO KOPHS B
jgorapu¢max ypoBHed. MoTHBAIMS K PacCMOTPEHHMIO MOJENEH C CE30HHBIMH E€AMHUYHBIMU
kopHsmHu. [IpoBepka rumnoTe3 o HaJIM4YUK y BPEMEHHOTO psifia CE30HHBIX €IMHUYHBIX KOPHEH.
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Tema 11. IlpakTrueckue BOMPOCHI KOMHTEIPALMOHHOIO aHAIW3a HECTAMOHAPHBIX
BPEMEHHBIX PsIOB. JIMHAMUYECKUI METOJT HAMMEHBIIINX KBAJPaTOB.

MeTtonbl OLIEHMBaHUSA JOJITOBPEMEHHOM CBSA3M MEXIAY HECTAUMOHAPHBIMH BPEMEHHBIMHU
panamu. OLeHMBaHKWE B TPEyrojbHOM Mozenu. OlEeHHMBaHME paHTra KOMHTETPalMU METOJ0M
NoxanceHa. JvHamuyeckui METOJ HauMEHbIIMX KBaAparoB. JMHamMuyeckuil MeTox
HaMEHBIIINX KBaJI[paTOB IS KOMHTErPUPOBAHHBIX pAIIOB MEepBOro nopsiika
MHTETPUPOBAHHOCTH. J[MHAMHYECKH METOJ HAWMMEHBIIUX KBAJAPATOB JUISI  CUCTEMBI
KOMHTEIPUPOBAHHBIX  PSIIOB,  COJAEpJKaIllled  psabl MEPBOIrO MW BTOPOro  MOPSJIKOB
WHTETPUPOBAHHOCTH.

4. MaTtepuaJjbl TeKylIero KOHTPOJIsl ycleBaeMOCTH 00y4aloIuXcsl U OLleHOYHbIe
MaTepHuaJibl IPOMEKYTOYHOM aTTeCTALMU 10 JUCHUIJINHE

B xone peanuzauuu aucuuruimabsl b1.5.03 Oxonomempuxa (npodsunymuvlii ypoeehs)
UCTIOJIB3YIOTCS CIEIYIOIINE METOJIbI TEKYIIEr0 KOHTPOJIS YCIIEBAEMOCTH 00YUaIONIMXCS:

Tema n/unu paznen Merozgt Tekywero
KOHTPOJIS yCIIEBAEMOCTH

PerpeccroHHbIN aHAJIN3 U SHAOTEHHOCTD TectupoBanue
OlleHKa CUCTEM YpaBHEHUI TectupoBanue
Mopenu nmaHeJIbHBIX JaHHBIX. TectupoBanue
Henuneiinsie Monenu u 0TO0p TectupoBanue
AJanTHBHBIE METOMBI AaHAIM3a BPEMEHHBIX PANOB. [Iporno3uposanue mo Tecrapopame
moneissm ARMA, ARIMA.
[TpuurHHOCTH M OJI0YHASI DK30TCHHOCTb. TectupoBanue
MeTtomonorust BEKTOpHBIX aBToperpeccuii (VAR). TectupoBanme
baiiecoBckuii mogxos. Beenenne B dunbtp Kanmmana. baiecosckue VAR. TectupoBanme
HCHI/IHGI/IUHI)IG MO/IEJIM BPEMEHHBIX PsI10B. Moiei BpEMEHHBIX PSIOB C Tectnposane
YCIIOBHOM T€TepPOCKETACTUIHOCTHIO
HpobHo-uHTerpHpoBaHHbIe psaasl. HennHeitHple mpeoOpa3oBaHus U Tectuposane
eAMHHYHbIE KOpHU. Ce30HHBIE EAMHUYHBIE KOPHU.
IIpakTHueckue BOpOCkl KOMHTETPallMOHHOTO aHAJTN3a HECTAllMOHAPHBIX Tectnposane
BpPEMEHHBIX ps1oB. /luHaMUYeCcKuil METO/I HAMMEHBIITNX KBaIPaTOB

DK3aMeH MPOBOJIUTCS B YCTHOM (popMe 10 3a7jaHHBIM B OUJIETE BOIIPOCAM.

MartepuaJjbl TEKyLIero KOHTPOJIs yCIeBaeMOCTH 00y4ar0 X Cs
TecTbl KOHTPOJISA 3HAHUH

1. MynbTHKOJUTMHEAPHOCTh — 3TO B 3KOHOMETPUKE TEPMUH, 0003HAYAIOIIHIA:

- Meron, NO3BOJSIONIMN OLEHUTH IApaMETPbl MOJEIW, ONUPasCh Ha Cly4dailHble
BBIOOpKHU

- CTaTUCTUYECKYIO 3aBUCHMOCTh MEXKY MOCIEA0BATEIbHBIMU AIEMEHTaMHU OJIHOTO PAJIa,
KOTOpPBIE B3SITBI CO CABUTOM

+ Hanuume 7nuHeNHHOM  3aBUCUMOCTH  MeXAy ¢akrtopaMu  (OOBICHSIOIIMMU
NePEMEHHBIMH) PErPECCHOHHOIN MOIEH

2. Teopema ['aycca-MapkoBa B 5KOHOMETPUKE ONTUPAETCS Ha:
+ MeTo1 HauMEHbBIIMX KBAIPATOB

- Meroa HauMeHbIIUX MOAYJIEN

- MeToa MHCTpYMEHTAIbHBIX TEPEMEHHBIX

3. Mozenu BpeMEHHBIX PSII0B B SKOHOMETPUKE — 3TO MOJEIIH:
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- KoTopble ucnonb3yroTes uis TOro, 4YTo0bl ONpeeNnuTh, Kak ceds OyneT BeCTH TOT WM
MHOI (haKTOp B TEUCHUE OMPEICIICHHOTO TPOMEXYTKa BPEMEHH

- Koropeie mMO3BONAIOT MaKCHMaJbHO TOYHO pPAacCYMTaTh MEPUOJl BPEMEHH,
TpeOYIOIUiics s TOTO, YTOOBI 3HaUeHHE (PaKTOPa M3MEHIIOCH Ha 3HAYMMYIO BEINYUHY

+ JI71s OCTpOEHHsI KOTOPBIX MCIIOJIB3YIOTCS TaHHBIE, XapaKTePU3YIOIIHe OUH O0BEKT 3a

HECKOJIBKO ITOCJICA0BATCIBHBIX IIEPHOA0B

4. MeTo/1 HAMMEHBIINX KBA/IPATOB B 9KOHOMETPUKE — 3TO METO/:

- Koropsrit ucrionb3yercs i pacueTa HAMMEHBIINX OTKJIOHCHUN CIIyY9aiiHbIX BEJHYHH,
BJIMSIFOIIUX HA KOHEYHBIA PE3yJIbTaT

+ Koropblil o3BoJIsIeT pemarh 3a1adu, ONUPasiCh HA MHHUMH3AINIO CYMMBI KBaJpaToOB
OTKJIOHEHUI HEKOTOPBIX (PYHKIUH OT HCKOMBIX ITIEPEMEHHBIX

- Koropblii mo3BONSET OIEHUTH 3HAYCHHWE HEM3BECTHOTO IMapameTpa, MHHHUMH3UPYS
3HauYeHHUE (PYHKITUU TIPaBAOIIOA00US

5. 3aBucHUMas NepeMeHHas B 5KOHOMETPUKE — 3TO:

- [Tapamerp, cocTosiui U3 CIy4allHOW M HECITy4YallHOW BEJIUYUH

+ Hekoropas mnepemMeHHas PErpecCHOHHON MOJIEIH, KOTOopas sBisercs (QyHKuuen
perpeccuu ¢ TOUHOCTBIO J10 CIy4alHOTO BO3MYIIEHUS

- [lepemeHHas, KOTOpasi MOMydaeTcsl MyTeM IMEpeBOJa KaueCTBEHHBIX XapaKTEPUCTUK B
KOJINYECTBEHHBIE, T.€. TyTEeM IMPUCBOCHUS IU(POBOI METKH

OueHoYHbIe MAaTEPHAJIbI HIPOMEKYTOYHOM ATTECTAIMU

Kon
Kon HammMeHnoBanue xoMnoHeHTa
HaumenoBanue koMneTeHINU KOMIIOHEHTa
KOMIIETCHIINU KOMIIETCHLIUU
KOMITETCHIIUU
Crnioco0OeH mpUMeHSITh
CriocobeH MpUMEHSITh
MIPOABUHYTHIE HHCTPYMEHTAJIbHbIC
POJIBUHYTHIE
METOBI 5KOHOMHUYECKOTO aHAIN3a
OIIK-2 OIlK-2.1 WHCTPYMEHTAIbHBIE METOBI IPU
B MPUKJIATHBIX H(WIIH) .
peILIeHNH 3a1a4 IPAKTUIECKOH
(hyHIaMEHTAITFHBIX
HaIpaBJIEHHOCTH
HCCIIEAOBaHUAX
Cnoco6eH UCToNIb30BaTh
Crioco6eH HcIonb30BaTh COBpeMEeHHbIE HH(OPMAIIMOHHBIE
COBpPEMEHHbIE HH(OPMALIMOHHBIE TEXHOJIOTHH U IIPOTPaMMHBIE
OIIK-5 TEXHOJIOTHH U ITPOrpaMMHbIE OIIK-5.1 CpEICTBa IIPU PEILLIEHUN 3a/]a4,
Cpe/CTBa MPH PEUICHUU OpPHCHTUPOBAHHBIX HA
npodecCHOHANBHBIX 3a1a4 MPAaKTUYECKUE aCTIEKThI
JIeSITETbHOCTH
3HaeT OCHOBBI pa3padOTKH
Crioco0OeH oCyIIecTBISATh
TEOPETUYECKUX U HOBBIX
pa3paboTKy TEOPETUUECKUX U .
SKOHOMETPUYECKUX MOJEINeH
HOBBIX 9KOHOMETPUIECKUX
. HCCIIETyEeMBIX MPOLIECCOB,
MOJIEJIEH HCCIIeAyEeMbIX .
o SIBJICHHH 1 OOBEKTOB,
MIPOLIECCOB, SIBJICHUH U OOBEKTOB, OTHOCAIIIXCA K chepe
IK c-8 OTHOCSINXCA K cepe MK c-8.1 p

npodecCuoHaNbHON H(WiH)
CMEKHOM OTPACIH JIeATSIBHOCTH,
J1aBaTh OLIEHKY U
HHTEPIPETUPOBATH II0Jy4CHHBIE B
XOJIC UCCIICIOBAHMUS PE3YIbTATHI

npohecCuoHaANBHON (WiH)
CMEXXHOM OTpaciu JAesITENbHOCTH,
CITIOCOOEH UCCIIeIOBATh
SKOHOMETPHUUYECKHUE MOAeeH
HCCIIeIyEeMbIX IPOIIECCOB,
SIBJICHUN 1 00BEKTOB
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KommoneHt
KOMIICTCHIINU

Nunukarop

OLCHHUBAHUA
Umo denaem oOyuarowuiics
(kakue deticmeusi Chocobex
BbINOJIHUMD),
noomeepaHcods 0C8oeHuUe
KOMNemeHyuu

Kputepuit onennBanus
Kax (c kaxum kauecmeom) evinonnsemcs
oeticmeue. Coomgeemcmeyem oyeHke
«OMAUYHOY 8 wiKane oyenueanus ¢ PII/].

OIIK-2.1 Criocoben
[PUMEHSTh
MIPOJIBUHYTHIC
WHCTPYMEHTAJIbHbIE
METOABI IIPU pPELICHUU
3a71a4 MPaKTUYECKOU
HaIrpaBJICHHOCTHU

BJIaJIECT METOJIOJIOTHEH
3KOHOMHYECKOTO
HCCJICIOBAHUS,
COBPEMEHHBIMH METOAaMHU
cbopa, 0OpaboTKH u
aHajan3a YdKOHOMUYCCKUX U
COLIMAILHBIX JAHHBIX,
COBPEMEHHOM METOAMKON
MOCTPOEHUS
SKOHOMETPHUUECKHUX
MoJeJIeH, METOJaMU 1
MpUeMaMu aHaJIHu3a
SKOHOMHUYECKHUX SIBICHUU U
MIPOIIECCOB C MTOMOIIBIO
CTaHJAPTHBIX
TEOPETUYECKUX U
SKOHOMETPHUUECKHIX
Mozelei

0e3 3aTpyIHEHH TEMOHCTPUPYET HABBIKU
PpaboThI C COBPEMEHHBIMH METOIaMu cOopa,
00pabOTKH M aHAJIN3a YKOHOMUYECKHUX U
COIMANTLHBIX JaHHBIX, COBPEMEHHOM
METOJIUKOM TTOCTPOCHUS
SKOHOMETPHUYECKUX MOJICIICH, METOIaMH U
MpHeMaMH aHaJIn3a IKOHOMUYECKUX
SIBIICHU ¥ MIPOIIECCOB C MOMOIIBIO
CTaHAAPTHBIX TCOPETUUYCCKUX U
3KOHOMETPUUECKUX MOJEIIEn

OIIK-5.1 Cnocoben
UCTIONIH30BaTh
COBpPEMEHHBIE

WH(OPMAITMOHHBIC
TEXHOJIOTHH U

pOrpaMMHBIE CPEJCTBA

MIPU PELICHUH 3a]ad,

OPHEHTHPOBAHHBIX Ha
MPaKTUIECKUE ACTIEKTHI
JIeSITeTbHOCTH

MIPUMEHSAET COBPEMEHHBIN
3KOHOMETPUYECKU
WHCTPYMEHTapUil ajs
WCCIIEIOBAHAN
SKOHOMUYECKUX PELICHUM
Ha ypOBHE OpraHu3aluii u
PBIHKaX IMPUCYTCTBUSA
OpraHu3aLNH

0e3 3aTpyIHEHUI MPUMEHSIET COBPEMEHHBIN
SKOHOMETPUYECKUI HHCTPYMEHTAPUN JUIs]
WCCIIEIOBAHUN 3KOHOMHYECKUX pPeIIeHUI
Ha YPOBHE OpTaHM3alMHA U phIHKaX
MIPUCYTCTBUS OPraHU3ALUN

[IK ¢-8.1 3HaeT OCHOBBI
pa3paboTku
TEOPETUYECKUX U HOBBIX
IKOHOMETPHUYECKHX
MOJIeNIel HCCIIeTyeMbIX
MPOIIECCOB, SIBICHUH U
00BEKTOB, OTHOCSIIUXCS
K chepe
npodecCHOHANTEHON
n(MIn) CMeXHOU
OTPACIH JACATEILHOCTH,
CHOCOOCH UCCTIEeI0BATh
SKOHOMETPUYECKHE
MOJEJIEN UCCIETYEMBIX
MIPOLIECCOB, SIBICHUN U
00BEKTOB

00OCHOBBIBAET MPOTHO3BI
pa3BUTHS OpraHu3aLui U
MPOLIECCOB Ha PHIHKaX
MIPUCYTCTBUA OpTaHU3ALNN

0e3 3aTpyAHEeHH 00O0CHOBBIBAET MPOTHO3BI
Pa3BUTHUS OPTaHU3aLMI U MIPOIIECCOB HA
PBIHKaX MPUCYTCTBUS OPTaHU3aALUU

TunoBble oLleHOYHBbIE MAaTEePUAJIbI IPOMEKYTOYHON aTTeCTAIlUM
IIpumepHBIii IepeYeHb BONPOCOB ISl MOATOTOBKH K 3K3aMEHYy
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1. Otanbl AMIOUPUUYECKOTO aHaIM3a OSKOHOMHMYECKMX 3a7ad. THUIbl JaHHBIX.
CTpyKTypHOE M HECTPYKTYPHOE MOJICINPOBAHUE.

2. [lpuynHHO-CHEICTBEHHAsT CBS3b W TPUHOMI  ceterisparibus.  YciioBHOE
MaTeMaTHueckoe oxxuaanue. Kiaccuueckas quHelHas MOAEIb pEerpeccuu.

3. Onenka merooM HanMeHbIINX KBaapaToB. BeiBon MHK-ouenok. [logo6pannbie
3Ha4eHus u ocratku. KauectBo nogdopa.

4. Koadduuuentsr perpeccun, n3menenne Macirada. [Ipocreiinmme cnocoOsl yuera
HEJIMHEHHOCTH.

o. MomenTet MHK-011€HOK, NX HECMEIIEHHOCTD, JUCIIEPCHS OLIEHOK.

6. Onenka aucnepcuu omMOOK. Mojenb perpeccun ¢ MHOTUMH OOBSCHSIOLIUMU
nepeMeHHbIMU. MHK-01IeHKH [1711 MHOKECTBEHHOU PErPECCUU.

7. Teopema I'aycca — MapkoBa. OlieHKa TUCTIEPCUH OIITHOKH.

8. Martpuna xoBapuanuu oneHok. Murepnperanus kodduuuentos. OneHnBaHue
YCIIOBHOTO 0’KMJaHMs U IIPOTHO3UPOBAHUE.

9. [TocTpoeHne nOBEPUTENBHBIX MHOYKECTB M IpOBEpKa rumnore3. Pacmpenenenus
MHK-onieHok K03()pHULIHEHTOB U OCTATOUHONW CYMMBI KBaJIpaTOB, t-CTATUCTHKA.

10.  JloBepuTenbHBIE WHTEPBAIbBI JJISI OTACIBHBIX KO3(PHUINEHTOB, OCHOBAaHHbBIC HA
3HAYEHUsX t-CTATUCTHK.

11.  TIlpoBepka THUIOTE3: KPUTUYECKOE MHOXKECTBO M YPOBEHb 3HAYMMOCTHU

CTaTUCTHYECKOTO KPUTEPHUs, MOIIHOCTh KPHUTEpHs TPU MPOCTON anbTepHaTHBe. [IpoBepka
TUIIOTE3 O 3HAYCHHUSX KOI((UIMEHTOB C WCIONH30BAaHUEM t-CTAaTUCTUKU. HabiomeHHbIH
ypoBeHb 3HaunMocTu (P-3nauenue).

12.  Cayuaiineile  perpeccopsl.  Acumnrornuyeckue  coiictBa ~ MHK-omnenok.
CocrosTenbHOCTh. TecTHpOBaHUE MMIIOTE3 C UCIOIB30BAHUEM ACUMITOTUYECKHX CBOUCTB.
13.  TecrupoBaHHe NMPOM3BOJBHBIX OTPaHWYCHHU Ha Kod(dummeHTsl. F-craTrcruka.

[IpoGneMbl MHOXXECTBEHHOW pPErpecCHOHHON Mojenu. BwiOop (QyHKIHOHATBHOH (OPMBI.
Ommbku crienupuKaIyH.

14.  TectupoBanue Ha ommubku crneuudukanuu. KoppenupoBaHHBIE pPErpeccopsl.
[TpoGiieMa MyJIBTUKOIIIMHEAPHOCTH.

15.  Ilpomymennsie nepemeHHbie. CMenienue oneHok. [Ipokcu-nepeMeHHbIE.

16. bunapHble W JOUCKpEeTHBIE OOBACHSIONME TepeMeHHble. CreHeprupOoBaHHbBIC

perpeccopsl. [lepeMeHHbIe, H3MEPEHHBIE ¢ OLTMOKOM.

17.  Hecnywaiinas  BblOOpka W  mpomnylleHHble  HaOmogeHus.  IIpobinema
reTepOCKeAACTUYHOCTU. TecTHpOBaHME THIOTE3 IMPH HAJIWYUU TeTepOCKETaCTUYHOCTH.
TectupoBaHue Ha MPUCYTCTBHE TETEPOCKETACTUIHOCTH.

18.  O6oOmennbii MHK. Hoctynusiii OMHK. OnporenHocts. HcTouHMKH
snporeHHocT. Cmenienue B MHK-orienkax u3-3a 3HI0T€HHOCTH.

19.  HnctpymeHTanbHble  INepeMeHHble. TpeOoBaHMS K  MHCTPYMEHTAIbHBIM
nepeMeHHbIM. 2-ctynenuatsiii MHK.

20.  CocTosTeNnbHOCTh, ACUMNTOTHYECKAs HOPMAJIbHOCT M 3((HEKTUBHOCTH.
TectupoBanue runores. TeCTUPOBaHUE TUIIOTE3 B IPUCYTCTBUU FE€TEPOCKETACTUYHOCTH.

21.  IIpo6nems! 2-crynenyaroro MHK. CnaGble HHCTpYMEHTHI.

22. TecTsl Ha SHIOTEHHOCTh. TeCT yCI0BHUil CBEPXUICHTU(PUKAIIUH.

23.  MHK nns cuctem ypaBHEHMHA. DK30I€HHOCTh OOBSCHSIONINX TEPEMEHHBIX.

24.  Crporas 3K30TeHHOCTh. [IpuMepbl cuCTeM: BHEIIHE HE CBSI3aHHBIC YpaBHEHUS

(SUR), manenpHBIeIaHHBIE. BUa MaTpHIlbl KOBapHAIMK OIIHOOK.
25. Ounenka oOwveauHeHHbiM  MHK.Onmeaka OMHK wu  pocrymaeiv  OMHK.
ACUMIITOTHYECKUE CBOUCTBA.

26. TectupoBanne runore3. OlEeHKa BHEIIHE HE CBS3aHHBIX YPaBHEHUU C
OTpaHUYECHUSIMU HA [TapaMETPBI.
27.  OneHKa CHCTEM YpaBHEHHH C MOMOIIBIO HMHCTPYMEHTAIBHBIX MEPEMEHHBIX. 2-

crynendarsii MHK nist cucrem ypaBHenuid. 3-ctynenuarsii MHK.
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28.  OO00O0UIEeHHBII MeTOT MOMEHTOB. MaTpuiisl BecoB. OnTumManibHasi MaTpHUIla BECOB.
Br160op MeToa orieHku cucteM. TecTupoBaHUE THIIOTE3.
29.  Cucrembl OJHOBPEMEHHBIX YpPaBHEHUI. DKOHOMHUYECKHE 3a/1a4d, IPUBOAALINE K

cucTeMaM OJHOBPEMEHHbBIX ypaBHeHHU. MnenTudukanus. YcnoBus uckimodenus. CokparieHHas
¢dopma. JIuneitHple orpaHnyeHHs 00IIETO BUAA.

30. VcenoBus UIeHTU(DUKAITNH, OTCYTCTBUS UIeHTU(DUKAINH, TOYHOH
UIACHTUPHUKAIIMKA M CBEepXUACHTHPHUKAIMU. DPQPEeKTHBHAS OLIEHKA MapamMeTpOB COKPAICHHON
(hOpMBL.

31.  HWpentuduxanus Ha OCHOBE NMPOU3BOJIBHBIX OTPAHUYCHUN MEXKAY YPaBHEHHUSMHU.
Vnentudukanyss Ha OCHOBE OrpaHMYCHH Ha MAaTpUIly KoBapuanuu. HenuHeHHOCTH 10
9HJIOTEHHBIM IT€PEMEHHBIM.

32. MotuBanus: npobieMa NponymeHHbIX epeMeHHbIX. PuKcupoBaHHbIC YD (HEKTHI,
ciyuaitabie 3 HeKThI.

33. [Ipeanonoxkeruss 00  oOmMOKax: CTporas AK30TCHHOCTh  OOBSCHSIOIINX
MIEPEMEHHBIX, TIOTIEPUOTHAS SK30T€HHOCTD.

34.  OueHku ypaBHEeHHS B pasHocTax. OIEHKH MaHese co ciydaitHbIMHU 3 dexTamu.
Onenku naHenei ¢ GUKCUPOBaHHBIME (P (HEeKTaMH.

35. Tect Xaycmana. Knactepusanusi HaOI0A€HUN.

36. JIuckpeTHbIE 3aBUCUMBIE ITIEpEMEHHEBIE. JINHEHHAsI MOJEIb BEPOATHOCTH.

37.  Ilpobut-monens. Jloructuyeckass mozaens. OLEeHKa METOJOM MaKCHUMAalbHOTO
paBoIo00usI.

38. DHJIOTEHHOCTh B OOBSCHSIOIINX MTEPEMEHHBIX.

39.  MHOXECTBCHHAs JIOTUCTUYECKAas MOJIENb. YIOPSIOYCHHBIC JIOTHCTUYCCKUE U
POOUT-MOMCIIH.

40.  Llen3ypupoBaHHBIE PETPECCUU U HECITyYaiTHBIE BHIOOPKH.

41. Tobur-mMonenmu. ['€TepOreHHOCT M DHIOTEHHOCTh B TOOUT-MOJETIAX.
CenextuBHas BEIOOpKa. TeCTUpOBaHUE M KOPPEKIIUSA CMEIIECHUS CEJIEKTUBHON BBHIOOPKH.

42.  CrnaxuBaHue BpeMEeHHOro psaa. IIporHo3upoBanue OyaylmuX 3HAYCHUN
BpeMeHHOro psna. Ckonpssimue cpeanune. Duinbtp Xonapuka — Ilpeckorra. I[Ipoctoe
SKCIIOHEHIMAILHOE CTUIaKUBAHUE.

43. JIBOIiHOE SKCIOHEHIMAJIbHOE CriakuBaHue, MeroJ bpayna. Meroxg Xoubra.

Meton Xonbra — Bunrepca. @unptp bakcrepa — Kunra. IIporHosupoBanue no Mopaensm
ARMA, ARIMA.

44, [TousTus npuunHHOCTH 110 ['peliHakepy U 6J10YHON IK30r€HHOCTH OIHOM IPYTIIIBI
IIEPEMEHHBIX OTHOCUTENIBHO APYTrOM IPYIIIbI IEPEMEHHBIX.

45.  Metrogonorus VAR u ee uncrtpymeHTapuil (QyHKIMM MUMITYJIBCHOTO OTKJIMKA U
JEKOMIIO3UIIMH JUCTIEPCUI OLIMOOK ITPOTHO30B).

46.  ConpspkeHHble pacripeneneHusi. baililecoBckue ToueuHble olleHKH. baliecoBckue
JIOBEPUTEIIbHBIE HHTEPBAJIbL. baliecoBcKas mpoBepka runores3. baiiecoBckue BBIBOABI B MOJEIH
HOPMAJILHOU JTMHEHHOU PErpecChu.

47. Mertoasl  monydeHHMs]  BBIOOPOK M3  alOCTEPHUOPHOTO  pacIpeiesiCHHUs.
CoammunpoBanue o I'm66cy. Anroputm Merpononuca. Anroputm Merpononuca — ["actunrca.
baiiecoBcknii MOAXO0 B MOJIEIAX MPOCTpaHCTBa cocTossHu. PunpTp Kanmana.

48.  Koucrpykuus anropurma. @unbTpanus u criaxubanue. CTpyKTypHbIE MOJETH
BpeMeHHbIX psafoB. baliecoBckue VAR. Anpuopnoe pacnpenenenrne Munnecotsl/JIutrepmana.
49.  Mojenu BpEMEHHBIX PSJIOB C YCIOBHOM IreTepOCKENaCTUYHOCTHhIO; MOTUBAIHS K

WX UCTIOJIb30BaHUIO.

50. Mogens ARCH, ee nemocratku. TectupoBanume Ha ARCH-a¢ddexr. Moaenu
AR/ARCH. CrangaptuzoBannbie octatku. O06o6mennas ARCH wogens (GARCH), ee
npeumymiectBa U HenoctaTku. TectupoBanume Ha GARCH sddexkr. Monenn AR/GARCH.
Monens IGARCH. Mogenu ¢ adpdexrom peruara: EGARCH, TARCH.
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51.  Kpuas BaustHus HOBocTel. IIpoBepka rumore3bl 00 OTCYTCTBMHM acCUMMETPUHU
BJIMSIHHS TUIOXMX K Xopomux HoBocteil. KommonentHass GARCH. Moaens GARCH-in-Mean.
Mmuoromepubie moaenu GARCH.

52. HpoGHo-uHTErprpoBaHHbIe BpeMeHHbIe psaabl. Monxens ARFIMA. Ilpoepka
TUIIOTE3bl €IMHUYHOTO KOPHS M HEJIMHEHHBIE MPe00pa3oBaHMs BDEMEHHBIX PSJIOB.

53.  BpiOop Mexny NMpoBEpKOW HATUYUS €AUMHUYHOTO KOPHS B YPOBHSX M IPOBEPKOM
HAJIMYMS €IMHUYHOTO KOPHS B JIOTapu(Max ypoBHEW. MoTHBaLUS K PACCMOTPEHUIO MOJeNel ¢
CE30HHBIMU €IMHUYHBIMU KOpHAMHU. lIpoBepka rumore3 O HaJM4MKd Yy BPEMEHHOTO psAna
CE30HHBIX €IMHUYHBIX KOPHEH.

54, MeToapl OIICHUBAHUS JIOJITOBPEMEHHOM CBSI3M  MEXIYy HECTaIlMOHAPHBIMU
BPEMEHHBIMU PsiIaMHU.

55. OueHuBaHue B TpeyrosbHOW Mojaenu. OICHMBAaHWE paHTa KOWHTETpaIuu
metonoM MoxaHceHa.

56. JlnHamMuyeckuii METOJ] HauMMEHBIIUX KBaAparoB. JIMHamuyeckuii MeTox
HaUMEHBIINX KBaJpaToB JUIST KOUHTETPUPOBAHHBIX  PSIIOB MepBOTO nopsiAKa
WHTETPUPOBAHHOCTH.

57. Jnramuyeckuit METO/I HaUMEHBIINX KBaJIpaToOB ISt CHCTEMBI

KOMHTEIPUPOBAaHHBIX  PSAOB, COJEpXkalled psaapl  MEepBOro U BTOPOTrO  HOPSIKOB
MHTETPUPOBAHHOCTH.

Illkana oueHnBaHusi (AK3aMeH)

Ouenka (mo 4-

Onucanue MIKAaJbI .
0a/LJILHOM MIKAaJIe)

VY oOyuatomerocst copMUpOBaHbl yBEPEHHBIC 3HAHUS, YMEHHS WM HAaBbIKH,
BKJIIOUEHHBIC B COOTBETCTBYIOLINIA 3TANl OCBOCHUSI KOMIIETEHIMH, OH TIIyOOKO U
MIOJTHO OCBEIIAET TEOPETHYECKUE, METOIOJIOTHIECKHE U MTPAKTHUECKHE aCTIEKTHI
BOIIpOCa, MPOSIBIISIET TBOPUECKHUH MOIXOA K €ro U3JI0KEHUIO0 U JIEMOHCTPHUPYET
JUCKYCCHOHHOCTb NPOOJIEMAaTHKH, a TaKkKe MIyOOKO M IOJHO PacKpbIBaeT
JIOTIONTHUTEIHHBIE BOMPOCHL. DTalbl KOMIIETEHIUH, MTPEIyCMOTPEHHEIE paboueit
nporpaMmoii,  copmupoBanbl.  CBoOO#HOE — BIaJeHHE  MaTEpPHAIOM.
JocTaTouHbld ypOBEHb 3HAKOMCTBA CO CHELMAIBHONM HAyYHOH JUTEpPaTypo.
[IpakTuueckue HaBBIKM HPOPECCHOHAIBHON AEATENbHOCTH CHOPMUPOBAHBI.
OOGyuatomuiics He 3aTPyIHSAETCS C OTBETaAMH IIPH BUIOM3MEHEHUU 3aJaHHM,
IIpaBUJIIBHO 00OCHOBBIBAET IMIPUHATBIC PCHICHUA, BJIAACET PA3SHOCTOPOHHUMH
HaBBIKaMH M TPHUEMaMU BBITOJHEHUS] MPAKTUYECKHX 3a/1a4.

CraBUTCS NpHU TOJHBIX, HCUEPIBIBAIOIINX, apTyMEHTUPOBAaHHBIX OTBETAX Ha
BCEC OCHOBHBIC U JOOIIOJIHHUTCIIbHBIC BOIIPOCHI. DTansl KOMHCTGHHI/II\/'I,
NpeayCMOTpeHHble  pabodell  mporpamMmoi, chopmupoBaHbl. JletanbHoe
BOCIIPOU3BEACHNE yueOHOro MaTepuana. [IpakTnueckne HaBBIKH
npoecCHOHANLHON JIeTETbHOCTH B 3HAYHUTENILHOW Mepe CQOPMHUPOBAHEI.
[Ipuemnemoe yMmeHHE CaMOCTOSITEIBHOIO pEIIeHUs MPAaKTHYECKUX 3anad c XOpOIIOo
OTJENBHBIMH JIEeMEHTaMu TBopuecTBa. OOydJaroMIACs TBEPAO 3HAET MaTepual
JAUCHUILUIMHBI, TpaMOTHO MW 110 CYHWCCTBY MH3jJara€t €ro, HE [OIIyCKas
CYIIECTBEHHBIX HETOYHOCTEW B OTBETE Ha BOIIPOCHI, MPaBUJIIbHO HNPUMCHACT
TEOPETUYECKHE MOJIOKEHUS MPU PEUIEHHH MPAKTHYECKUX BOIPOCOB M 3ajad,
BJIaJieeT HEOOXOAMMbIMY HaBbIKAMH M IPHEMAMH UX BBIITOJTHEHHUSI.

CraBuTcs, €cld JTalmbl KOMIICTCHIWM, MPEAYyCMOTPECHHBIE pabodeid
mporpamMmon, cGopMUpPOBaHBI HE B IMOJTHOW Mepe. Hammume MUHUMAIHHO
JOITyCTUMOTO YPOBHS B YCBOSGHHH Y4€OHOTO MaTepHaja U B CAMOCTOSTEIbHOM
pelIeHny TpakTHYecKuxX 3amad. llpakTuueckue HaBBIKH TPOQeCcCHOHATBHOM
JICATEIIbHOCTH CPOPMHUPOBAHBI HE B MOJIHON Mepe. OOyYaromInics MOKa3bIBaeT | yIOBICTBOPUTEIHHO
3HAHHA TOJIBKO OCHOBHOI'O MaTepuaia, HO HE YCBOWJI €ro JETaJel, JOMyCcKaeT
HETOYHOCTH, HENpaBWIbHBIE (OPMYNHMPOBKU, HApYIIEHUS JIOTUYECKOU
MOCIIEOBATEIbHOCTA B HM3NOKEHWH TPOTPAMMHOTO MaTepHajia, HCIBITHIBAET
3aTpy/JHEHMSI IIPU BBIIIOJHEHUN IPAKTHYECKUX 3a]a4

OTJIMYHO
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CraButcs, eciu 00y4JalOMIMICs HE 3HACT U HE IOHUMAET CYITHOCTH BOIPOCOB U
MpeIaraeMpIX 3agad. OTarnbl KOMIIETEHIWH, MpPedyCMOTpeHHble pabodei
nporpamMmoii, He chopmupoBaHbl. HemocTaTouHBId YPOBEHb YCBOCHHUS
MOHATUHHOTO arapara u Hatnune (hparMeHTapHbIX 3HAHUH 110 POTPAMMHOMY
MaTepuany AUCHUIUIMHBI, 00yYaIOUIUIiCS MOMYyCKaeT CYIIECTBEHHBIE OIITMOKH,
HEYBEPEHHO, C OONBIIMMH 3aTPYAHCHHUSIMHU PEIIaeT MPaKTHIeCKHe 3a7aud WIIn
HE CHOpaBISE€TCI C HUMH CaMOCTOSTENbHO. OTCYTCTBUE MHUHUMAIBHO
JIOTyCTUMOT'O YPOBHS B CaMOCTOSITEIbHOM pEIIEHUH TPakTHYEeCKUX 3ajaad.
[IpakTideckne HaBBIKA MPO(PECCHOHATBFHONW NEATETBHOCTH C(OPMHUPOBAHBI B
HEIOCTATOYHOM 00BbEME.

HCYIOBJIICTBOPUTCIILHO

5. MeToauyeckne MaTEePUAJIbI 10 OCBOEHUIO TUCITUNIMHBI

IIpomesxyTouHas arrecTanys N0 AUCLUUILUIMHE IPOBOJUTCS B BUJIE SK3aMEHa.

[TpomerxyTouHasi aTTecTalnus MPOBOAUTCS ¢ COOIIOACHUEM CIENYIOIUX TPeOOBaHUHN 1O
npolenype: SK3aMeH [poBoauTCcs B ycTHOH ¢opme. Ha »sk3ameHe oOyuwaromumecs
CaMOCTOATCIIbBHO T'OTOBAT OTBCTBI Ha BOIIPOCHL ouiera HpOMC)KyTO‘-IHOfI arrecragumu 110
qucuuiuiiie. OJHOBPEMEHHO MPHUCYTCTBYIOT Ha IMPOMEXYTOYHOH arrectauuud He Oosee 8
yesioBeK (MOATrOTOBKAa OTBETA, OTBET MpenojaBareito). O0yuaromuiica Ipyu BXOAE B ayJUTOPHIO
npu cebe HMMeeT TOJbKO IHCbMEHHbIE NPHUHAUICKHOCTH (pyduKy WM Kapanpgam). bymary,
HEOOXOIMMYIO JUIsi TOJATOTOBKH, BBITAeT mpernonaBaTens. OOywarommuiicss Oeper Owmier, emy
npenocTasisercss 30 MUHYT JUIsl TOJTOTOBKHM YCTHOTO OTBETA HAa BOIPOCHI OMiIeTa.

OneHka 3HaHWHA OOYYArOIIErocsi HOCHUT KOMIUIEKCHBIM XapakTep H OIpeeseTcs
OTBETOM Ha 3K3aMeHe.

Brmonaenne Bcex BaILaHI/Iﬁ TCKYIICTO KOHTPOJIA SABJIACTCA KCJIATCIbHBIM IS BCEX
oOyJaromuxcs.

Onenka 3HaHWA OOyYaromerocss Ha OK3aMEHE SBISICTCS OaUTbHOW  («OTIHMYHON/
«XOpOUIO» / «y/OBJIETBOPUTEIILHOY / «HEYIOBIETBOPUTEIHHOY).

6. YueOHas quTepaTypa U pecypchbl HHPOPMAIHOHHO-TEJIeKOMMYHUKANIMOHHOM ceTH
HuTepHeT

6.1. OcHoBHas UuTEpaTypa

1. Koamepon 2.K., Tpuseau I1.K., MukposkoHOMETpHKa: METOJbI U UX IPUMEHEHUS;
kH. 1,2, M.: Jleno, 2015

2. Hocko, B. I1. Oxonomerpuka: yuebnuk: rpud JHO. Ka. 2, 4. 3,4: Cucrems
OJTHOBPEMEHHBIX YpaBHEHHUH, MMaHENbHbIE JaHHbIC, MOJENIN C JAUCKPETHBIMU U OTPaHUYEHHBIMU
oO0BsicHsieMbiMU TiepeMeHHbIMU [Y. 3]. BpeMeHHble psibl: JOMONHUTEIbHBIE TJaBbl. Mojenb
croxactuueckoit rpanuisl [YU. 4] / B. I1. Hocko. - M.: [leno, 2011. - (Akagemudeckuii y4eOHUK).
- bubnmorp.: ¢. 311-312, 563-566.

3. ['pun, Y. DxoHoMeTpuyeckuii ananus, ka.1.2, M. : Jleno, 2016.

6.2. lonoTHUTEILHAS JIATEPATypa

1. Jeffrey M. Wooldridge (2012) Econometric Analysis of Cross Section and Panel
Data, MIT press (anextponHbIii noctym yepe3 Ebraryhttp://site.ebrary.com/lib/ranepa)

2. Marnyc, f. P., Kateiues, I1. K., Ilepeceuxuii, A. A. Dxonomerpuka. HauanbHblii
Kypc: yueonuk: rpup MO / 5. P. Marnyc, I1. K. Katbiies, A. A. [lepecenkuii. - 8-e uzn. - M.:
Hemno, 2007.- 504 c. - ISBN 978-5-7749-0473-0: 231-00.

3. BepOuk M. (2008). ITyreBoauTens Mo coBpeMeHHOU sKoHOMeTpuKe. M., Hayunas
KHHTA.

4. Kennenu II., [lyreBoauTens no skoHoMeTpuke, KHuru 1 u 2. — M.: Jleno, 2016.
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6.3. HopmaTuBHbIE NPaBOBbIE JOKYMEHTHI H HHASI MPAaBOBasi HH(GOPMAIUA
He npennonaraercs.

6.4. UuTepHeT-pecypchbl

http://www.economicsnetwork.ac.uk/links/data_free. Ha stom caiite mmeercss 0oJbIIoe
KOJMYECTBO CCHUIOK Ha pa3JIMYHbIE CaWTHI, COJCpKallue B CBOOOJHOM JOCTYIE JIaHHBIC
9KOHOMHUYECKOMN CTaTUCTHUKH.

http://www.census.gov/ipc/www/idb. Mexaynapoanas 6a3a maHHBIX Bropo mepemnucu
nacenenus CIIA / U.S. CensusBureau -InternationalDataBase (IDB).

http://www.econ.kuleuven.be/gme/data.htm. CraTtuctuyeckue naHHbIE, HCIOIb30BAHHBIE
B kuure: Bepouk M. (2008). [lyreBomuTens Mo coBpeMeHHOW 3KoHOMeTpuke. M., Haydnas
KHMTA.

http://economist.mrsu.ru/info/kaf_statistic/poleznie_ssilki.html. Tlome3npie cchuikH Ha
CalThl, Ha KOTOPBIX NPUKIATHON SKOHOMHUCT MOKET HAWTH TAHHBIC JIJI1 UCCIICIOBAHUH.

http://www.feweb.vu.nl/econometriclinks/slinks/. Ha »Tom caiite umeeTcss OO0bIIOES
KOJIMYECTBO CCBHIJIOK HA Pa3lINYHbIC HHTEPHET-PECYPCHI, MOCBAIIEHHBIC U3YUCHHUIO, pa3padOTKe 1
MIPUMEHEHHUIO SKOHOMETPUYECKUX METOJI0B

6.5. Unble HCTOYHMKH

1. [bJI-1]ba3a nmanHbBIX «OlEHKA COBOKYMHOW (PAKTOPHON MPOU3BOIUTEIBHOCTH
poccuiickux (GupM 00padaTHIBAIONICH MPOMBINUICHHOCTH ¢ MH(OpMAaNHEH 1Mo reorpaduyecKoi
JIOKAIIU3alum»

2. [BJI-2]baza manHbix «HIAEKCH COBMECTHOM JOKaIW3allMM JJIA Map OTpacieu
oOpabatbIBarolei MpoMbIieHHOCTH Poccumy.

7. MaTepuajbHO-TeXHHYeCKas: 0a3a, HHGOPMALMOHHbIE TEXHOJIOTHH, IPOrPAMMHOE
o0ecneyeHue U HH(POPMALMOHHBIE CIIPABOYHbIE CHCTEMbI

Jliist mpoBeieH s JIKIUI Heo0X01MMa ayIuTOPHS C MPE3CHTAIIMOHHBIM 000pY/I0BaHHEM,
KOMITBIOTEP O] YIIPABJICHUEM OIepanuoHHoi cucteMbl Windows ¢ moctynom B MHTEpHET n
YCTaHOBJICHHBIM TporpaMMHubiM obecrieuerreM Microsoft Office (Word, PowerPoint, Excel) u
AdobeReader.

JInst  TpakTUYeCKMX 3aHATHH HEO0OXOAMM KOMIBIOTEPHBIM KIJlacC, OCHAIIEHHBIN
KOMITBIOTEPAMH T10]1 YIIPABJICHUEM OIepalmoHHoi cuctemoit Windows ¢ goctynoM B MHTepHET
Y YCTaHOBJICHHBIM TPHUKJIAJIHBIM MPOrpaMMHBIM obecrieueHreM Econometric Views (Bepcuu He
Hiwke 8) 6o maketsr Gretl wiu R, Stata (Bepcun He Hmke 10) mubo maker R, Microsoft Office
(Word, PowerPoint, Excel) u AdobeReader. Kommbpiorep mnpemnogaBarens I0KEH OBITh
OCHAIIIEH TIPOEKTOPOM.


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/
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