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1. IlepeyeHp MJIAHMPYEMBIX Pe3yJbTATOB O0Y4YeHHs] 1O JMCHHILIMHE (MOAYJIIO),
COOTHECCHHBIX C INIAHUPYEMBIMHU PE3YJIbTATAMHU OCBOCHHUSA IPOrpaMMbI

1.1.

OBJIAACHUC CICAYIOIMMHN KOMIICTCHIIMAMM

Huctunmuaa 51.5.03 Dxonomempuka (npoogunymsiii yposeHb) 00eCTieuuBaeT

Kox
Kon HaumeHnoBaHue KOMITOHEHTA
P — HaumeHnoBaHue KOMITETCHIIUN KOMIIOHEHTA KOMITETEHIIHI
KOMIICTCHIIMU
OIIK-2 CriocobeH mpuMeHsITh OIIK-2.1 Crioco0eH MpUMEeHATh
MPOJABUHYTHIE HHCTPYMEHTAIIbHBIC MPOABUHYTHIC
METO/Ib IKOHOMHYECKOTO aHAIHN3a WHCTPYMEHTAIBHBIC METOJIbI ITPH
B MIPUKJIAJHBIX H(MIIN) pEeLICHUH 3314 IPAKTUYECKOU
(byHIaMEHTaTbHBIX HaIPaBICHHOCTH
WCCIICZIOBAHUSIX
OIIK-5 Crnioco0eH UCTIoNIb30BaTh OIIK-5.1 Crnioco0eH UCToIb30BaTh
COBpEMEHHBIE HH()OPMAIMOHHBIC COBpEMeHHBIE HH(POPMAITMOHHBIC
TEXHOJIOTUU U MIPOTPaMMHBIE TEXHOJIOTAU ¥ IPOTPaMMHBIE
CpencTBa MpH perieHNH CpeNICTBA MPH PEIICHUN 3a1ad,
po(eCCUOHANTBHBIX 3324 OPUCHTHPOBAHHBIX Ha
MPAKTHYECKUE ACTIEKTHI
JIeSTeITLHOCTH
[IK c-8 CriocoGeH oCyIIecTBIATh IIK ¢-8.1 3HaeT OCHOBHI Pa3pabOTKU
pa3paboTKy TEOPETHYECKUX U TEOPETHYECKUX U HOBBIX
HOBBIX SKOHOMETPHUYECKUX HKOHOMETPUIECKHUX MOJIeNeit
MOJIEJIeH UCCIIEAYEMBIX HCCIIETyeMBIX TPOLIECCOB,
MIPOIIECCOB, SIBJICHUI U OOHEKTOB, SIBJICHUH U 00OBEKTOB,
OTHOCSIIUXCS K chepe OTHOCSIIUXCA K chepe
npodeccruoHanbHON H(ITH) npodeccruoHanbHON H(¥ITH)
CMEKHOM OTpaciu ACSITEILHOCTH, CMEXXHOM OTpaciiu JesITeILHOCTH,
JIaBaTh OICHKY U Croco0eH HCCeI0BaTh
WHTEPIPETHPOBATH TOIYICHHBIE B SKOHOMETPUIECKHE MOIEIeH
XOJIE UCCIIEIOBAHNS PE3YIIbTAThI WCCIIETyeMBIX TPOIIECCOB,
SIBJICHUH 1 00BEKTOB
1.2. B pe3ynpTaTe OCBOCHUS JUCHUIUIMHBI y  CTYJACHTOB JOJKHBI  OBIThH
c(hOpMUPOBAHBI:
OTO/TD Konm xommonenTa Pe3ynmbraTer 00yueHUS
(npu Hanuuuu KOMIICTCHIIUU
npoghcmandapma)/
TPYAOBBIC WM
npodeccruoHaIbHBIC
JIeHCTBUA
B/02.7 Yupasnenue OIIK-2.1 Ha YpOBHE 3HAHUM: 3HAET OCHOBHBIC MTOIXOJIbI
KOMMYHHUKAILUAMU [MOCTPOCHUS, 000CHOBAHMS U MPOBEPKHU aJICKBATHOCTU U
WHBECTHIIMOHHOTO HCITIOJI30BAHUS DKOHOMETPHUUECKIX MOIeIeH
MPOEeKTa Ha YPOBHE YMEHUI: pa3pabaThiBaeT YJKOHOMETPUIECKHE

MOJEeNH Uil 000CHOBAaHUA U aHAIN3a GUHAHCOBO-
9KOHOMHUYECKHX MOKa3aTesel, aHalu3a COIHaIbHO-
3HAYUMBIX ITPOOJIEM U MPOIECCOB; OLICHUBAET YCIOBHS U

MIOCJIEACTBUS IPUHUMAEMbIX OpPraHU3aHOHHO-
YIPaBIICHUYECKUX PEIICHUH; IPUMEHSIET

KOJIMYECTBEHHBIE U KaUECTBEHHBIE METObI aHATIN3a MPU

MPUHSITHN YIPaBICHYECKUX PELICHUI

Ha YPOBHC HABBIKOB: BJIaJICCT METO0JIOTHEH
OKOHOMHUYECCKOI'O UCCIIEA0OBAHUA, COBPEMECHHBIMU
METOAdaMM c6opa, O6pa6OTKI/I 1 aHaJIn3a SKOHOMHUYCCKHUX
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Y COLMAJIbHBIX TaHHBIX, COBPEMEHHON METOJUKON
MOCTPOEHUS SKOHOMETPUUECKUX MOJEIEH, METOJaMU U
NpUeMaMU aHaIN3a SKOHOMUYECKUX SIBJICHUH U
MPOILIECCOB C MOMOIIIBIO CTAHJIAPTHBIX TEOPETUYECKUX U
SKOHOMETPHUYECKHUX MOJEIEH

B/02.7 Ynpasnenue OIIK-5.1 Ha YpOBHE 3HAaHUM: 3HAET COBPEMEHHBIE METOIbI
KOMMYHHKALUSIMU KOHOMETPHUYECKOr0 aHaJl3a U OCHOBAHHbBIE HA HUX
MHBECTULIHOHHOTO COBpEMEHHBIE TPOrPaMMHBIE IPOAYKThI, HEOOX0AUMBIE

MIpoeKTa JUTSL KCCIIEIOBAHUMN
Ha ypOBHE YMEHMI: IPUMEHSAET COBPEMEHHBIN
SKOHOMETPUUYECKUN HHCTPYMEHTApUH st
HCCJIEJIOBAHNH S5KOHOMHUYECKUX PELIECHUI Ha YPOBHE
OpraHM3aluHi U phIHKaX MPUCYTCTBHSI OpraHU3alMH;
Ha YPOBHE HAaBBIKOB: METOJUKOU U METOJIOJIOTHUEN
MPOBEACHNS YKOHOMETPUIECKHIX MCCIIETOBAHIH B
HSKOHOMHYECKOH cdepe; HaBbIKaMU CaMOCTOATEIbHON
MCCIIeIOBATEIICKOH PadOTHI

B/02.7 Ynpasnenue IIK c-8.1 Ha YpOBHE 3HAHWI: METO/IbI TIOCTPOCHUS
KOMMYHHUKaLUAMHU 9KOHOMETPUYIECKHUX MOJeNIel 00BbEKTOB, SIBICHUH U
WHBECTHLIMOHHOTO MIPOLIECCOB

MPOEKTa Ha YPOBHE YMEHUII: CTPOUT Ha OCHOBE OIUCAHMS

CUTyalUil CTaHJAPTHBIE TEOPETUYECKUE U
S3KOHOMETPHUUYECKHE MOAECIIN, AHAIU3UPYET U UCIIONb3YET
pas3nYHbIe HICTOYHUKH UH(GOPMAIMK ATl IPOBEACHUS
3KOHOMHYECKHUX PACUYETOB; COAECPKATEIBHO

UHTEPIPETUPYET NOJNYUYEHHBIE PE3YIbTATHI
Ha YpOBHE HAaBBIKOB: 000CHOBEIBAET MPOTHO3BI PA3BUTHSI
OpraHM3alUi U MPOLECCOB Ha PBIHKAX MPUCYTCTBUS
OpraHu3alnu

2. O0bem H MeCTO JUCHUILINHBI B cTpykType OII BO
OO6mmit 00beM AUCHMIUIMHBI S 3a4eTHhIX enuuull (180 ak. yacos, 135 acTpoHOM. 4acoB).

KOJINYECTBO KOJINMYECTBO COOTBETCTBYIOIIUX

ACTPOHOMUUYCCKHUX 4aCOB UM aKaACMUYCCKUX 4aCOB
KonraktHas pabota
oOydJaronmxcs c 13,5 18
InpenoaaBaTeiIicM
B mom uucne
Jlexyuu
Ipaxkmuueckue 3ansmus
Koncynomayuu 1,5 2
CamocTosiTenbHas paboTa 114,75 153
KonTpons 6,75 9

Mecto AUCIUMIUIMHBL B CTPYKType 0Opa3oBaTelbHON MpOrpaMMBbl:  JUCIUIUIMHA
OTHOCHTCA K 0a30Boii yacTu 61oka 1 Jlucuumiunel (MOIy M) y4eOHOTO T1aHa U u3ydaeTcs Ha |

Kypce.
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3. Conep:xaHue U CTPYKTYpa JMCHHILIHHBI
3aounan ¢popma odyuenusn

O0beM JUCHUITHHBI (MOIYJIS), Yac.
KonTakTHas pabora
o0yuaroumuxcs ¢

HaunMeHoBanue TemM u/miau npemnoaaBaTesieM
pa3naesion Bcero 10 BUAAM y4eOHBbIX Cp
3aHATHI

JU/ Jp/ | 113/
A0T | 40T | 40T

Dopma TeKyLero
KOHTPOJIsA
ycmeBaeMoCTH ™,
NPOMEKYTOYHOM
arrecTanuu™*

Ne i/

PerpeccruoHnHbIl aHanu3 u
SHIOTE€HHOCTh

Tema 1 17 0.5 0.5 15 TECTHPOBAHHE

Tema 2 | OneHka CUCTEM YpaBHEHUH 12 0.5 0.5 12 TECTUPOBAHUE

Mopenu naHeabHBIX
Tema 3 5

JAHHBIX 12 0.5 0.5 12 TECTHPOBAHHE

Henuneiinble Mogenu u

Tema 4 0T60p

14 0.5 0.5 10 TECTUpPOBaHHE

ATanTHBHEBIE METOBI
aHaJIn3a BPEMCHHBIX PSJIOB.
ITporHo3upoBaHue Mo
moneinsm ARMA, ARIMA.

Tema 5 12 1 1 12 TECTUPOBAHUE

[MpuanHHOCTH W OJ10YHAS
9K30T'€HHOCTb.

Tema 6 12 1 1 10 TECTUPOBAHUE

MGTOHOHOFI/IH BCKTOPHBIX

Tema 7 aBToperpeccuii (VAR).

13 1 1 12 TECTUPOBAHUE

BbaliecoBckuil moaxon.
Beenenue B puibTp
Kamvana. baiiecoBckue
VAR.

Tema 8 22 1 1 20 TECTUPOBAHUE

Henuneiinsle Mmonenu
BPEMEHHBIX psiioB. Monenu
Tema 9 | BpeMEHHBIX PSIIOB C 22 1 1 20 TECTHPOBAHHE
YCIIOBHOM
reTePOCKETACTUIHOCTHIO

JpoOHO-MHTETpUPOBAaHHEIE
psnel. Henuneiinsie

Tema | mpeoOpa3oBaHus u

10 €MHUYHBIE KOPHHU.
Ce30HHBIE €IMHUYHBIE
KOPHH.

22 0.5 0.5 20 TECTUPOBAHUE

IIpakTryeckue BOIpOCH
KOMHTETPALMOHHOTO
Tema | aHanmm3a HECTAlMOHAPHBIX
11 BPEMEHHBIX PS0B.
JlnHAaMUYEeCKUi METOT
HaUMEHBIIUX KBaJIPATOB

13 0.5 0.5 10 TECTUPOBaHHE

[IpomexyTouHasi aTTECTALMS 9 9 3K3aMeH

Koncynprammu 2 2

15

Bcero: 180 8 8 11 3

Hcnonszyemsble cokpaiienus: JI — 3aHATHS JEKIUOHHOTO TUNA (JIEKIIUK U UHbIE Y4eOHbIe
3aHATHS, NpedycMaTpHBalOIMe IPEHMYILECTBEHHYIO Iepeqady yueOHoH uHpopmanuu
MeIarOrmYecKUMA pabOTHUKAMH OpTaHU3aIuy U (MJIH) JIMIAMH, TPUBIICKAeMBIMH OpTraHH3anuei
K peajau3aldyd oO0pa3oBaTeNbHBIX IPOrpaMM Ha HMHBIX YCJIOBHUSX, oOywarommumcs); JIP —
nabopatopHbie pabOTHI (BUJ 3aHITUI ceMHHapcKoro tuna); [13 — npaktuueckue 3aHATHS (BUABI
3aHATHSI CEMMHApPCKOTO THUIA 32 UCKIIOUEHHEM JIabopaTopHbIX padoT); CP — uHIuBUAYyalbHas
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pabora oOydaroUmMXcsi ¢ NeNarorndeckKMMyM pabOTHUKAMU OpraHM3alud U (MiIM) JUIaMH,
MPUBJIEKAEMBIMHU OpraHHU3alell K peanusaniuy o0pa3oBaTeNbHBIX MPOTrPaMM Ha UHBIX YCIOBUSX
(B TOM uHncle MHIUBUAYaTbHbIE KOHCYIbTalum);/JOT — 3aHATHs, TPOBOUMBIE ¢ TPUMEHEHUEM
JUCTaHLIMOHHBIX O0pa30BaTEIbHBIX TEXHOJOTUH, B TOM YHCIIE C NMPUMEHEHUEM BHUPTYaJIbHBIX
aHaJoroB npodeccuoHanbHol fesrenbHocTH. CP — camocrosiTenbHas paboTta, ocyIIecTBiIseMas
0e3 yuacTHsl NeJarori4ecKuX paOOTHUKOB OpraHu3aluu W (WJIK) JIML, [PHUBJIEKAEMbIX
opraHuszalmen K peaansannu o0pa3oBaTeIbHBIX IPOrpaMM Ha HHBIX YCIOBHUSX.

Conep:xxaHue TMCHUILIMHBI

Tewma 1. PerpeccnonHbIi aHAIN3 U SHIOT€HHOCTb.

Oranel SMIUPUYECKOTO aHAIN3a SKOHOMHYECKUX 3aAad. Tumel qaHHbIX. CTpyKTypHOE U
HECTPYKTypHOE MojenupoBaHue. [IpuunHHO-cIeACTBEHHAs CBs3b U MPHUHIMI ceterisparibus.
VYcnoBHoe mareMarndeckoe oxkujanue. Kiaccudeckas nuHelHas Mozaenb perpeccuu. OneHka
METOJIOM HauMeHbIIMX KBajpaToB. BeiBog MHK-oneHok. MeTo MOMEHTOB — ONpENESICHHE U
npumep. [lonoOpannslie 3Hauenus u octatku. KadectBo mogbopa. Koaddumentsr perpeccun,
n3MeHenue Macmraba. [Ipocreitmue croco6sl yyera HenuHeitHocTu. MoMenTsl MHK-o1eHOK,
UX HECMEIEHHOCTb, Tucrepcus oneHok. OleHka aucrepcuu ommbok. Monenb perpeccuu ¢
MHOTHMH OOBSCHSAIOMMUME TepeMeHHbIMA. MHK-ornenkn isi MHOXKECTBEHHOW pPETpecCHi.
Teopema I'aycca — MapkoBa. OneHka aucrnepcuu OIIMOKH. MarpHia KoBapHUaliHl OICHOK.
Wurepnperanus kodpdunmeHToB. OlEHUBAHUE YCIOBHOTO OXHJIAHUS M IMPOTHO3HPOBAHUE.
IlocTpoeHne noBepUTENBHBIX MHOXKECTB M IpoBepka runore3. Pacnpenenenns MHK-onenok
KOA(p(UIIMEHTOB U OCTaTOYHOM CYMMBI KBaJIpaToB, t-CTaTHUCTHKA. /loBepUTENbHbIE WHTEPBAJIBI
JUIL OTJENBHBIX KO03((UIIMEHTOB, OCHOBaHHBIE Ha 3HaYCHMAX t-cTaTHCTUK. [IpoBepka rumores:
KPUTHYECKOE MHOXXECTBO M YpPOBEHb 3HAYUMOCTU CTATUCTUYECKOTO KPHUTEPHUS, MOIIHOCTb
KpUTEpHs TpH TMPOCTOM anbTepHaTuBe. IlpoBepka rumore3 o 3HaueHUSAX KOA(PPHUIMEHTOB C
UCIIONIb30BaHuEeM  t-cTatucTukd. HaOmroneHHwlii  ypoBeHb 3Hauumoctu  (P-3Hauenwue).
Cnyuaitnele perpeccopbl. Acumnrorndyeckue corictBa MHK-oneHok. CoCTOSATENBHOCTD.
TectupoBaHue THUIIOTE3 C HCIOIB30BAHMEM ACHMIITOTMYECKHX CBOWMCTB. TecTupoBaHue
IIPOM3BOJIBHBIX OrpaHMYeHU Ha KodpduuueHTsl. F-cratuctuka. IIpobiaemMbl MHOXECTBEHHOM
perpeccuonHoit Mozenu. Bwibop dynkumoHampHOW (opmbl. OmmOku  crienuduKaIum.
TectupoBanne Ha ommbOku cnenudukanuu. KoppenupoBanublie perpeccopsl. IIpobmema
MyJIbTUKOJUIMHEAapHOCTH. [Ipomymenneie mnepemenHble. Cwmemenne oneHok. [Ipokcn-
nepeMeHHble. buHapHble M JUCKpeTHBIE OOBsACHSIOMME TNepeMeHHble. CreHepupoBaHHbBIE
perpeccopsl. [lepeMennbie, M3MepeHHBIE ¢ OMMOKON. Hecmyualinas BbIOOpKa W MPOMYIICHHBIC
HaOmonenus. [IpoGiema rerepockeacTUUHOCTH. TecTHpOBaHME THIIOTE3 MpU HATUYUU
TeTePOCKEIaCTUYHOCTH. TecTUpoBaHNWE Ha MPUCYTCTBUE TeTepocKenacTuIHOCTH. OO00IIEeHHBIN
MHK. [octynnsiii OMHK. Onporennocts. Mctounuku snporesHoctu. Cmemenue B MHK-
OLIGHKaX W3-3a  DJHJOTeHHOCTU. MHcTpyMeHTalbHble nepeMeHHble. TpeGoBaHus K
MHCTPYMEHTAJIBHBIM NIepeMeHHbIM. 2-cTyneH4arsii MHK. CoctosTenbHOCTh, aCUMITOTHYECKAS
HOpMaibHOCTE M 3 dexTuBHOCTh. TectupoBanue rtUNOTE3. TecTUpOBAaHUE THUIOTE3 B
NPUCYTCTBUM  reTepockeaacTuuHocTu.  [IpoGiemsr  2-ctymenuatoro  MHK.  CnaGsble
MHCTPYMEHTHI. TecThl Ha YHIOT€HHOCTb. TeCT yCIOBUN CBEpXUACHTU(DUKAIIIH.

Tema 2. OueHka CUCTEM ypaBHEHMI.

MHK ans cucteM ypaBHEHMH. DK30T€HHOCTh OOBSCHSIOIUX INepeMeHHbIX. Crporas
9K30reHHOCTh. [lpumepbl cuctem: BHemHe He cBsi3aHHble ypaBHeHus (SUR), maHenbHbIe
naHable. Bug mMaTpuiisl koBapuanuu omubok. Onenka oobeanneHHsiM MHK. Onenxka OMHK u
noctynmaeiM OMHK. Acnmnrorndeckne cBoiictBa. TectupoBanue runore3. OleHKa BHEIIHE HE
CBSI3aHHBIX YpPAaBHEHUI C OrpaHMYEHUSAMH Ha napaMeTpbl. OILIEHKa CUCTEM YpaBHEHUH C
ITOMOIIIBI0 MTHCTPYMEHTAJIbHBIX NepeMeHHbIX. 2-cTynendyarsli MHK nist cucrem ypaBHenwmit. 3-
crynenyatbiii MHK. O600miensslii MeTox MOMEHTOB. Matpuiibl BecoB. OnTumainbHas MaTpulla
BecoB. BriOop Merona oneHku cucteMm. TectupoBanue rumote3. CucTeMbl OJHOBPEMEHHBIX



8

ypaBHEHUN. DKOHOMHMUYECKHE 3a/adyM, NMPUBOAAIIME K CUCTEMAM OJHOBPEMEHHBIX ypaBHEHUH.
Unentuduxamus. Ycnous wuckmoueHus. CokpamieHnHas ¢opma. JluHeliHble oOrpaHuYeHHs
obmero Buga. YcJOBUS — WIACHTU(GUKAIMHM, OTCYTCTBHA  HMJIEHTHU(UKALMH, TOYHOMH
uaeHTuukau U cBepxugeHTudukanuu. PQPeKTUBHAS OLIEHKAa MapaMeTPOB COKpAIlleHHOM
¢dopmbl. MneHtudukanuss Ha OCHOBE IPOM3BOJBHBIX OrPAaHUYEHHH MEXIy YypaBHEHUSMHU.
WNnentuduxanuss Ha OCHOBE OrpaHMYEHUMN Ha MaTpuily KoBapuanuu. HenmuneiHOCTH 11O
SHJIOT€HHBIM IIEPEMEHHBIM.

Tema 3. Mopgenu nmaHeIbHBIX JaHHBIX.

MortuBanusa: npobiemMa TPOIMyIIEHHbIX TNepeMeHHbIX ®ukcupoBaHHble 3D EKTHl,
ciyuaitaeie 3¢ dektel. [Ipeanonoxenus o0 ommOKax: cTporas 3K30I€HHOCTh OOBICHSIOMIMX
MEPEMEHHBIX, MOTEPUOIHAS IK30I€HHOCTh. OLIEHKH ypaBHEHHs B pa3HOCTAX. OLIEHKH MaHesnen
co cnyyaiiHeiMu Hddektamu. OueHku mnaHeneid ¢ ¢ukcupoBaHHbBIMH dddextamu. Tect
Xaycmana. Knacrepu3zanust HaOI0/1eHUH.

Tewma 4. HenmuuelHOCTh 1 0TOOD

JluckpeTHble 3aBUCHMBIE TepeMeHHble. JIMHelHas Monenb BeposATHOCTH. I[Ipoout-
Monenb. Jloructudeckass wmopenb. OIEHKa METOIOM MaKCHMAlIbHOTO — IPaBIONON00uS.
DOHJIOTEHHOCTh B OOBSACHSIONIMX TEPEeMEHHBIX. MHOXKECTBEHHAs! JIOTHCTUYECKas MOJIEb.
YropsaoueHHBIE JIOTUCTHYECKHE U TpoOMT-Moaenu. LleH3ypupoBaHHBIE perpeccuu |
Heciy4JaiiHble BbIOOpkH. ToOuT-Monmenu. ['eTeporeHHOCTh M DHIOTEHHOCTh B TOOUT-MOJIEIISX.
CenexTuBHAs BBIOOPKA. TECTHPOBAHKUE M KOPPEKIIUS CMEIICHHS CEICKTHBHON BBIOOPKH. OlieHKa
mporpaMM U 3kcrnepuMeHToB. [Ipobnema mu3aiiHa SKCHEPUMEHTOB M CcaMOOTOOp. MeTombl
OLICHKM C UCIOJNBb30BaHUEM propensityscore. MeToasl OLEHKM C  HUCIIOJNBb30BaHUEM
WHCTPYMEHTAIBHBIX TIEPEMEHHBIX.

Tema 5. ApanTuBHbE METOABl aHAIM3a BPEMEHHBIX psioB. [IporHoszupoBanue no
mozensm ARMA, ARIMA.

CrinaxxuBanue BpeMeHHOro psjaa. lIporHozupoBanue OyAyIIMX 3HAYEHUNH BPEMEHHOTO
pana. Ckonb3smme cpennue. @unbtp Xoapuka — IIpeckorra. IIpocTtoe 3KCIOHEHIMATBLHOE
CrilakuBaHue. J[BOMHOE HDKCIOHEHUMANIBHOE CrilakuBaHue, meton bpayna. Meron Xosbra.
Meron Xonbra — Buntepca. ®@unbstp bakcrepa — Kunra. [IporHo3mpoBaHne mo MOZENISIM
ARMA, ARIMA.

Tema 6. IIpuunHHOCTB U GJIOUHAs SK30T€HHOCTb.
[Tonsitus npuunHHOCTH 1O ['peiiHmkepy U OIOYHOM SK30T€HHOCTH OJHON TPYIIIbI
[IEPEMEHHBIX OTHOCUTEIIBHO APYTOU IPYIIIBI IEPEMEHHBIX.

Tema 7. Metononorus BeKTOpHbIX aBToperpeccuii (VAR).

Metononoruss VAR u ee wuHcTpymeHTapuil ((QyHKIUM HMITYJIbCHOTO OTKIMKa U
JEKOMIIO3HIIMU TUCTIEpCHiA OIMOOK MporHo3oB). [IpuMeps! ucnoab3oBanus merononorun VAR
JUISL KOHKPETHBIX CTAaTUCTHUECKUX JaHHBIX, BOZHUKAIOLIUE TIPU ATOM 3aTPYIHEHHUS.

Tewma 8. baitecoBckuii moaxon. Beenenue B punbtp Kanmana. baitecoBckue VAR.

CyThb 0aiiecOBCKOTO TMOJXOMAa, €ro OTIWYHME OT YAaCTOTHOTO (KJIACCHYECKOTr0) MOJIXO[a.
[Tepexon ot anmpuopHOTO pacrnpeneneHus K anoctepuopHoMmy. CompsiKEHHbBIE pacrpeieeHus.
baiiecoBckne TodeuHble OLEHKU. baillecOBCKME IOBEpUTENbHbIE WHTEpBAJIbL. bailecoBckas
npoBepka TUNoTe3. baliecoBCkWe BBIBOJABI B MOJEIW HOPMAJIBHOW JIMHEHHOW pPErpecCumu.
MeTo/b1 TONTy4eHHUsT BRIOOPOK U3 allOCTEPUOPHOTO pactpenencHus. CommmupoBanue o ['uoocy.
Anroputm Metpononuca. Anroputm Metpononuca — [actunrca. baliecoBckuii moaxojn B
MozelsiX npoctpanctBa coctosiHuid. @OuneTp Kanmana. Koncrpykuus anroputma. OuibTpanus
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u crinaxuBanue. CTpyKTypHbIe MOJENNM BpeMeHHbIX psfoB. baiiecoBckue VAR. AnpuopHoe
pacmnpenenenne MunnecoTsl/JIutTepmana.

Tema 9. HenmHeliHbIE MOIETN BPEMEHHBIX PSIOB.

Mogenu BpPEeMEHHBIX DPSJIOB C YCIOBHOM TIeTepOCKEJAaCTUYHOCTHIO; MOTHBAIMA K HUX
ucnonszoBanuio. Moaens ARCH, ee nenocratku. TectupoBanue Ha ARCH-3¢dpdext. Monenu
AR/ARCH. CrannaptuzoBannbie octatku. O6oOmennas ARCH wmopens (GARCH), ee
npeumyiiectBa U Henoctatku. TectupoBanue Ha GARCH sdpdexr. Mogenu AR/GARCH.
Monens IGARCH. Mogenu ¢ a¢dextom peruara: EGARCH, TARCH.

KpuBast BmustHust HOBocTel. [IpoBepka rumore3bl 00 OTCYTCTBHH aCHMMETPHH BITUSTHHS
wioxux U xopomwux HoBocTe. Kommnonentnas GARCH. Mogens GARCH-in-Mean.
Muoromepusie mogenn GARCH.

Tema 10. [IpobHo-uHTErpUpOBaHHbIE psiibl. HenmHelHble mpeoOpa3zoBaHus U €ITMHUYHbBIE
KopHU. CEe30HHBIE €IMHUYHBIE KOPHHU.

JpobHo-uHTErpUpoBaHHble BpeMeHHbIe psiibl. Monens ARFIMA. TlpoBepka rumoresbl
€IMHUYHOTO KOPHS M HEJIMHEWHbIe MNpeoOpa3oBaHUs BPEMEHHBIX pAIoB. Bribop Mexmy
MIPOBEPKOI HAIMYMS €AMHUYHOTO KOPHS B YPOBHSX U MPOBEPKOM HAIWYMS €AMHUYHOTO KOPHS B
norapupmax ypoBHeH. MoTUBaIMsg K PACCMOTPEHUIO MOJEICH C CE30HHBIMH E€IMHUYHBIMU
kopHsiMH. [IpoBepka rumoTe3 o HaJIM4KUK y BPEMEHHOTO psifia CE30HHBIX €IMHUYHBIX KOPHEH.

Tema 11. IlpakTHueckue BONPOCHI KOMHTETPALMOHHOTO aHAJIN3a HECTAlMOHAPHBIX
BPEMEHHBIX PsIOB. JIMHAMAYECKUI METOJI HAMMEHBIIINX KBAJIPATOB.

MeTtoabl OLIEHHBAaHMS TOJATOBPEMEHHOW CBSI3M MEK]y HECTAlMOHAPHBIMH BPEMEHHBIMU
psanamu. OueHuBaHHE B TpeyrojibHOM Mojenu. OlLieHMBaHUE pPAaHra KOUHTETPAlMd METOJIOM
Noxancena. JlvHaMu4eckuii MEeTOJ HauMEHbIIMX KBaJapaToB. JlMHaMHUYEeCKHWid METOo.
HaMMEHBIINX KBaJIpaToOB JUIISE KOUHTETPUPOBAHHBIX pAIOB IIEpBOro MopsAKa
WHTETPUPOBAHHOCTH. JIMHAMHYECKHMIA METOJ HAWMMEHBIIMX KBaJIpaTOB Mg  CHUCTEMBI
KOMHTETPUPOBAHHBIX  PSNOB, COJAEpIKALlEd psAbl I[EPBOrO M BTOPOrO0  MOPSJIKOB
WHTETPUPOBAHHOCTH.

4. Martepuajibl TeKyLIero KOHTPOJISI yCIIeBAeMOCTH O0y4YAKIIMXCH U OLEHOYHbIE
MaTepHuaJIbl MIPOMEKYTOYHON ATTECTALUM 110 AUCUHMILIMHE

B xome peamuzanmu guctmminuHel  51.5.03  Okonomempuka  (npooguHymulii
VDOBEHb)UCTIONB3YIOTCA ~ CICAYIONIMEe  METOAbl  TEKYHero  KOHTPOJS  YCIIEeBaeMOCTH
00yJaroImXxcs:

Mertob! TEKyLIETO

Tema u/unmu pasnen
KOHTPOJISl YCIICBAEMOCTH

PerpeccrnoHHBIN aHAIN3 U DHIOTEHHOCTD TectupoBanue
Ol1eHKa CUCTEM YpaBHEHHM TectupoBanue
Mojieny naHeNnbHbIX JAHHBIX. TectupoBanue
Henunelinple Mogenu 1 0TO0p TecTtupoBanue

A,Z[aHTI/IBHLIC MCTO/JbI aHaJIn3a BPECMCHHBIX PAIOB.

TectupoBanue
[Ipornosuposanue no moaensiMm ARMA, ARIMA. p
[TpuuuHHOCTH U OJI0YHAS YK30T€HHOCTD. TectupoBanue
Mertoposorus BeKTOpHbBIX aBToperpeccuii (VAR). TectupoBanue
baiiecoBckuii nonxon. Beenenue B punptp Kanmana. baiiecoBckue

TectupoBanue
VAR.
Henunelinpie Mmoenu BpeMEHHBIX psAA0B. Moaen BpeMEHHBIX

TectupoBanue

PAOO0B C YCHOBHOﬁ I'CTCPOCKCAACTUIHOCTBIO

JpoGHo-uHTErprpOBaHHbIe psiabl. HenmHeitnbie mpeodpa3oBaHus U TectupoBanue
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CAMHHUYHBIC KOPHH. Ce3oHHEBIE CAMHUYHBIC KOPHH.

[IpakTHueckre BONpOCkl KOMHTETPALMOHHOIO aHAJIN3a
HECTALMOHAPHBIX BPEMEHHBIX PSAAOB. JIMHAMUUYECKUA METO]T TectupoBanue
HaVMEHBIINX KBaJIpaTOB

DK3aMeH MPOBOJIUTCS B YCTHOM opMe 1Mo 33aJaHHBIM B OUIIETE BOIIPOCAM.

Marepuanbl TeKyLIero KOHTPOJIsl yCIIeBaeMOCTH 00y4aromuxcst
TecTbl KOHTPOJISI 3HAHUM

1. MynbTUKOJUTMHEAPHOCTh — 3TO B 3KOHOMETPUKE TEPMHUH, 0003HAYAIOIINH:

- Meroa, NO3BOJSIIONIMN OLEHUTH IApaMETpbl MOJEIN, ONUPAsCh HA Clly4alHbIE
BBIOOPKH

- CTaTHCTUYECKYI0 3aBUCHMOCTb MEK/Y I10CJIEJOBATEIbHBIMU 3IEMEHTAMU OJITHOTO PAJIa,
KOTOPBIE B3SITBI CO CBUTOM

+ Hanwume nuHEHHOW  3aBHCHMOCTH  Mexay  ¢aktopamu  (OOBACHSIIOMINMHU
MEPEMEHHBIMH) PErPECCUOHHOI MOIeH

2. Teopema ['aycca-MapkoBa B 5KOHOMETPHUKE OIMHUPAECTCS Ha:
+ MeTo HauMEHBIITUX KBaJIpaToOB

- Meron HauMeHbIIUX MOTyJIeH

- MeTo MHCTPYMEHTAIbHBIX IEPEMEHHBIX

3. Mopenu BpeMEHHBIX PSAZOB B 9KOHOMETPHUKE — 3TO MOJIEIH:

- Koropsle ncmonp3yrorcst Asi TOro, 4ToObl ONPENeuTh, Kak ce0sl OyeT BECTH TOT WM
MHOH (paKTOp B TEUEHHE OMPEACTICHHOTO MPOMEXYTKA BPEMEHU

- Kotopple mMO3BONAIOT MaKCHMalbHO TOYHO pAacCYMTaTh IMEPUOJ  BpPEMEHH,
TpeOYIOUIHMIACS Il TOTO, YTOOBI 3HaUeHHe (PakTOpa M3MEHUIOCH Ha 3HAYMMYIO BEJTMUUHY

+ JIn1sl TOCTpOCHNUST KOTOPBIX MCTIONB3YIOTCS JaHHBIC, XapaKTePU3YIOIIUe OJNH O0BEKT 3a
HECKOJIBKO IT0CJIE/JOBATEIbHBIX IEPHUOJIOB

4. MeTo1 HANMEHBIIIUX KBAJPATOB B IKOHOMETPUKE — 3TO METOJI;

- KoTopslit ucrone3yercst aiisi pacueTa HAMMEHBITNX OTKJIOHEHHH CITyYalHBIX BEJTHYWH,
BIUSIONINX HA KOHCUHBIA Pe3yJIbTaT

+ KoTopblil M0o3BOJISIET peniaTh 3aa4u, ONUPasCh HA MUHUMHU3AIIUIO CYMMBI KBaJIpaTOB
OTKJIOHCHHI HEKOTOPBIX (DYHKITHH OT HCKOMBIX ITEPEMECHHBIX

- KoTopblii 1mo3BONISET OICHUTH 3HAYCHHE HEHM3BECTHOTO MMapaMeTpa, MUHUMH3HPYS
3HaYeHHUE (PYHKIIMH ITPABIOIOI00US

5. 3aBucHUMas epeMEHHas B 5KOHOMETPHUKE — ITO:

- [TapameTp, cocTosiUiA U3 CIy4alHOW M HECITy4YailHOW BETUYUH

+ Hexkoropas mepeMeHHas PErpeCCHOHHONH MOJETH, KOTOpas sBiseTcs (QyHKIuen
pPErpeccuu ¢ TOYHOCTHIO JI0 CITyYaHOTO BO3MYIICHHUS

- IlepeMenHasi, KoTOopasi MOJy4yaeTCsl MyTeM MEPEeBO/Ia KaUeCTBEHHBIX XapaKTEPUCTHK B
KOJIMYECTBEHHBIE, T.€. MyTeM MPUCBOEHUS IUPPOBOI METKU

OueHoYHbIe MATEPHUAJIbI IPOMEKYTOYHOM aTTECTAIUU

Kon
Kon HaumeHnoBanue koMIioHeHTa
HanmeHnoBaHMe KOMIIETEHIIMM | KOMIIOHEHTa
KOMIIETCHIIUU KOMIIETEeHIIUU
KOMIETEHIIUH
OIIK-2 CriocobeH npuMeHsITh OIIK-2.1 CrniocobeH npuMeHsTh
IPOJBUHYTHIE MIPOJBUHYTHIE
MHCTPYMEHTAIIbHBIE METOIbI MHCTPYMEHTAJIbHBIE METOIbI
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HSKOHOMHUECKOTO aHaIu3a B
MPUKIIATHBIX W(WITH)
(byHIaMEeHTaIbHBIX

HCCIICIOBAaHHSAX

MIPH PEIICHUH 3324
MPaKTUYECKOU
HaNpPaBIEHHOCTH

Croco0OeH UCIoNb30BaTh
COBPEMEHHBIE
OIK-5 UH(OPMAIIMOHHbIC
TCXHOJIOTUHU U ITPOTrPpaMMHBIC
CpEICTBA MPU PELICHUH
npo¢eCCUOHATBHBIX 3a1a4

Crroco0O€H HUCIIOJIB30BaTh
COBPEMEHHBIC
UH(POPMALMOHHBIE

TEXHOJIOTHUU U ITPOIPaMMHBIC
OIIK-5.1 porp

CpEJICTBA IPU PELIEHUH 334,
OpPUEHTHPOBAHHBIX HA
MPaKTUYECKUE ACTICKTHI
JIESITeNIbHOCTH

CriocoGeH oCyIIeCTBIISITh
pa3pabOTKy TEOPETHUECCKUX U
HOBBIX 9KOHOMETPUIECKUX
MOJIEIEN UCCITETyEMBIX
MPOLECCOB, SIBICHUN U

00BEKTOB, OTHOCSIIINXCS K
IK c-8 ’ .
cdepe npodeccrnoHanbHOMI
U(WIIN) CMEKHOM OTpaciu
NEeSTeIbHOCTH, JaBaTh OICHKY
U MHTEPIPETUPOBATH
MOJTyYeHHBIC B X0OJIE
WCCJICIOBAHMSI PE3YIIbTATHI

3HaeT OCHOBBI pa3pabOTKu
TEOPETUYECKUX M HOBBIX
SKOHOMETPHUUYECKUX MOJENEH
UCCIIElyeMbIX POLIECCOB,
SIBJICHUH U 00BEKTOB,
OTHOCAIIMUXCS K chepe

[IK ¢-8.1 npodecCHOHATBHON H(WTH)

CMEXHOU OTpaciu
IESITEILHOCTH, CIIOCOOEH
HCCIIEN0BATh
HKOHOMETPHUUYECKHUE MOJIEIEHN
UCCJIETyEeMBIX MPOIIECCOB,
SIBJIEHUH 1 00BEKTOB

Kommonent
KOMITETEHIIN N

HNuaukarop

OIICHUBAHUS

Ymo oenaem
obyuarowuiics (Kaxkue

Oeticmaus cnocobex

BbINOJIHUND),
nOOMeEepIHcOasi 0C80eHUe
KOMHemeHyuu

Kputepuii oniennBanus
Kax (c xaxum xauecmeom) evinonnsemcs
oeticmeue. Coomseemcmeayem oyeHKe
«OMAUYHOY 8 wiKale oyeHusanus 6 PIIJ].

OIIK-2.1 Cnocoben
MIPUMEHSITH IPOJIBUHYTHIE
UHCTPYMEHTAJIbHBIC
METO/TBI TP PEIICHUN
3aJ1a4 MPaKTUIECKOM
HATPABICHHOCTH

BJIa/Ie€T METO0JIOTHEN
HKOHOMHUYECKOTO
UCCIIETIOBAHMUSI,
COBPEMEHHBIMH
MeToaamMu coopa,
00paboTKH U aHaIH3a
SKOHOMUYECKUX U
COIMATTLHBIX JIAHHBIX,
COBPEMEHHOM
METOAUKOHN OCTPOECHUS
HKOHOMETPHUYECKUX
MOJIeNel, MEeToJaMu 1
MpHUeMaMU aHaIHu3a
IKOHOMUYECKUX
SIBIIEHUI U MPOLIECCOB C
MTOMOIIBIO CTAHJAPTHBIX
TEOPETUYECKHUX U

9KOHOMETPHUYECKUX

0e3 3aTpyJHEHUI 1IEMOHCTPUPYET HABBIKH
paboThI ¢ COBPEMEHHBIMU METO/IaMHU
cbopa, 00pabOTKH M aHAIIU3a
HKOHOMHYECKUX U COIMAIBHBIX JaHHBIX,
COBPEMEHHOM METOAMKON OCTPOCHUS
HKOHOMETPHUECKUX MOJIENIEH, METOJaMH U
IpUeMaMM aHaJIn3a YKOHOMHYECKHX
SBJICHUM U IIPOLIECCOB C IIOMOIIBIO
CTaHJAPTHBIX TEOPETUYECKUX U
YKOHOMETPHUUYECKUX MOJEIIEH
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Komnonent
KOMIIETEHIINH

Nupukarop
OLICHUBaHUS
Ymo oenaem
obyuarowuiics (Kakue
Oeticmsus cnocoden
BbINOTHUND),
nOOMBePAHcOasi 0C8OeHUe

Kpurepuit onieHuBanus
Kax (c kakum xauecmeom) gvinonusemcs
oeticmeue. Coomsemcmeyem oyeHKe
«OMAUYHO» 6 wikane oyeHusanus 6 PIIJ].

IIpU pelIeHUN 3ajad,
OPUEHTUPOBAHHBIX Ha
MPAKTUYECKHUE aCIEKTHI
JeSITeIbHOCTH

pelIeHni Ha YpPOBHE
OpraHM3alyi U pbIHKax
IIPUCYTCTBUS
OpraHu3anuu

KOMNnemeHyuu
MoJeIen
OIIK-5.1 Criocoben MIPUMEHSET
UCIIOJIb30BaTh COBPEMEHHBIN
COBpPEMEHHBIE SKOHOMETPUYECKUI 0e3 3aTpyAHEHUI TPUMEHSIET
MH(POPMALIMOHHBIE UHCTPYMEHTApUH AJIs COBPEMEHHBIM SKOHOMETPUUECKHUI
TEXHOJIOTUH U UCCIIEI0BAHUMI WHCTPYMEHTAPUN JUUIS UCCIIEI0BAHUN
IIPOrpaMMHBIE CPECTBA HKOHOMUYECKUX SKOHOMMYECKUX PELICHUH HA YPOBHE

OpraHU3alMi U PhIHKAaX IPUCYTCTBUS
OpraHu3aluu

[TK c-8.1 3HaeT 0CHOBBI
pa3paboTku
TEOPETUICCKUX U HOBBIX
HYKOHOMETPHYECKHX
MOJIETIEN UCCIIEyEMBIX
NPOIIECCOB, SBJICHUN U
00BEKTOB, OTHOCSIITUXCS
K chepe
npoheCcCUOHATHLHON
u(1IK) CMEXKHOM oTpaciu
NEeSITELHOCTH, CIIOCOOEH
UCCIIEIOBATh
9KOHOMETPHUYECKHE
MOJIENICH HCCIIeTyeMBIX
MPOLECCOB, SIBICHUN 1
00BEKTOB

00OCHOBBIBAET
MIPOTHO3BI PA3BUTHS
OpraHu3alui u
MIPOIIECCOB HA PBIHKAX
MPUCYTCTBUS
OpraHu3aIuu

0e3 3aTpyAHeHH 000CHOBBIBAECT
MPOTHO3bI Pa3BUTHUSI OPTaHU3AIMN U
IponEeCCOB HAa PbIHKAX MPUCYTCTBUA
OpraHu3aIuH

TunoBbie O11eHOYHBIC MATEPHAJIBI IPOMEKYTOYHOM aTTeCTALMHA
IIpumepHbIii nepeyeHb BONPOCOB JIsl OATOTOBKHU K IK3aMeHY

1. Dtanbl 3MIOUPUYECKOTO0 aHANM3a SKOHOMMYECKMX 3a1ady. Tumsl JaHHBIX.
CTpyKTypHOE U HECTPYKTYPHOE MOJICTUPOBAHHE.

2. [IpuunHHO-CcTIeACTBEHHAsT CBs3b W OpUHLOUI  ceterisparibus.  YcioBHOE
MaTemaTuuyeckoe oxuaanue. Kinaccuueckas TuHeHas MOJEb PErpeccuu.

3. Onenka MeTo10M HauMeHbIHX KBaapaToB. BeiBon MHK-onenok. ITonodpanusie
3HaueHus u octatku. KadectBo mogbopa.

4. Koadduiments! perpeccun, nsmMmenenue macmraba. [Ipocrelimme crnocoOsl ydyera
HEJIMHEWHOCTH.

5. Mowmentet MHK-011€HOK, X HECMEIIEHHOCTh, AUCTIEPCUs OLIEHOK.

6. Onenka nucnepcur omMOOK. Mojenb perpeccud ¢ MHOTMMH OOBSCHSIOIIUMU
nepeMeHHbIMU. MHK-011eHKH [17151 MHOKECTBEHHOU PErpecCUu.

7. Teopema I'aycca — MapkoBa. O1ieHKa TUCTIEpCHU OIITHOKH.

8. Martpunia koBapuanuu oueHok. Murepnpetanus kodddunueHtoB. OueHUBaHNE

YCJIIOBHOI'O OKHMAAaHHA U IIPOTHO3UPOBAHUC.
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9. IlocTpoeHne nOBEpUTENBHBIX MHOXKECTB M IpoBepka rumore3. PacmpeneneHus
MHK-o1nieHok k03¢(ULHEHTOB U OCTATOYHON CYMMBI KBaJpaToOB, t-CTATUCTHKA.

10.  JloBepuTenbHbIE MHTEPBAIbI Ui OTAENBHBIX KOA(PQHUIMEHTOB, OCHOBAaHHbIC Ha
3HAYCHUSAX t-CTaTUCTHUK.

11.  IlpoBepka THNOTE3: KPUTUYECKOE MHOXKECTBO M YPOBEHb 3HAYMMOCTH
CTaTUCTUYECKOTO KPHUTEPHsI, MOIIHOCTh KpPUTEpPHUS NpPH HPOCTOM anbrepHaTuBe. lIpoBepka
TUIIOTE3 O 3HAYEHMSIX KO3(PPUIMEHTOB C HCMONb30BaHUEM t-cTaTUCTUKU. HaOmroneHHbIH
ypoBeHb 3HaunMocTH (P-3Hauenue).

12. Cnyuaiinele  perpeccopbl.  Acumnrorudeckue  cBoiictBa ~ MHK-oneHok.
CocrosTenbHOCTh. TecTupoBaHue TUIIOTE3 C UCIIOJIB30BAHUEM AaCUMITOTUYECKUX CBOMCTB.
13.  TectupoBaHHe MPOU3BOJIBHBIX OTpaHUYCHUN Ha KOd(pPHUIMEHTH. F-cratucTuka.

[IpoGieMbl MHOXECTBEHHOM perpecCUOHHOW Mojaenu. BpiOop ¢GyHKIMOHAIBHOW (QOPMBL.
Ommbku crierudpuKauu.

14. TectupoBanne Ha omuOku crnerudukanuu. KoppenupoBaHHBIE PErpecCcophI.
[Tpobnema MyTbTHUKOIITUHEAPHOCTH.

15. [Iponymienneie nepeMennbie. CMmeneHue oneHok. [Ipokcu-nepeMeHHsIe.

16.  bunapHple M JAHUCKpPETHbIE OOBSCHAIOUIME TNepeMeHHble. CreHepupoBaHHbIC
perpeccopsl. [lepeMenHbIe, n3MepeHHbIE C OITHMOKOH.

17. Hecnyuaiinas ~ BbiOopka u  mpomylueHHble — HaOmonenus.  [IpoGiema

TeTePOCKETACTUYHOCTH. TeCTUPOBAaHUE THUIIOTE3 TPH HAIWYHH TeTePOCKETACTUIHOCTH.
TectupoBaHue Ha IPUCYTCTBHE TETEPOCKETACTUIHOCTH.

18. O600mennpii  MHK. Jloctymasiii OMHK. Onporennocts. HcTounuku
suporenHocT. Cmemnienne B MHK-orieHkax u3-3a 9HIOT€HHOCTH.

19. WHcTpyMeHTanbHble  MepeMeHHble.  TpeOoBaHUS K  MHCTPYMEHTAIbHBIM
nepeMeHHbIM. 2-cryneHdarsiii MHK.

20. CocCTOATeNbHOCTh, ACUMIOTOTHYECKAass HOPMAJIbHOCTE U 3(PPEKTUBHOCTS.
TectupoBanue runores. TecTupoBaHHue rMNOTE3 B IPUCYTCTBUH FE€TEPOCKENACTUUHOCTH.

21.  Ilpobnemsl 2-ctrynenuatoro MHK. CrnaGbie ”HCTpyMEHTHI.

22.  TecTbl Ha BHAOTEHHOCTh. TeCT yCIOBUIl CBEPXUACHTHU(PHUKAIINH.

23. MHK nns cucteM ypaBHEHUH. DK30T€HHOCTD OOBSICHSIONMINX IEPEMEHHBIX.

24.  Crporast 3k30reHHOCTb. lIprMepsl CHUCTEM: BHEIIHE HE CBA3aHHBIE YpPaBHEHUS

(SUR), manenbHble AaHHBIe. Bua MaTpulibl KoBapyauy OUIMOOK.
25. Onenka oObenuHenHbiM MHK. Onenka OMHK wu  goctymasiM  OMHK.
AcCHMIOTOTUYECKHE CBOWCTBA.

26. TectupoBanne runore3. OIlleHKa BHEIIHE HE CBSA3aHHBIX YpPaBHEHUH C
OTrpaHUYECHMAMH Ha TapAMETPHI.

27. OneHka cUCTEM YpaBHEHMH C MOMOIIBIO MHCTPYMEHTAJIbHBIX MEPEMEHHBIX. 2-
crynenuatbii MHK s cuctem ypaBHenwmit. 3-ctynenuarsii MHK.

28. O060011eH Bl MeTOT MOMEHTOB. MaTpuiibl BecoB. ONTHUMaIbHas MaTPULIA BECOB.
Br16op MeToza orienku cuctem. TecTupoBaHue TUIIOTE3.

29. Cucrembl OJHOBPEMEHHBIX YpaBHEHHIM. DKOHOMUYECKUE 3a7jau, IPUBOJAIINE K

cUCTeMaM OJIHOBPEMEHHbIX ypaBHeHUN. nentudukanus. ¥Ycnosus uckmoueHus. CokpalieHHast
¢dopma. JIuneiHbIe orpaHudeHus o0IIero BUa.

30.  VYcnosus uaeHTU(DUKAIIH, OTCYTCTBHS uaeHTU(DUKAIIH, TOYHOU
UACHTUQHUKAIIMA U CBEpXUACHTHPHUKAIMU. DPQPEKTHBHAS OLIEHKA MapamMeTpOB COKpaIllEeHHOH
(bopMBI.

31.  HWpenTudukanus Ha OCHOBE NMPOU3BOJIHBIX OIPAaHUUYEHUH MEX1y YpaBHEHUSMH.
WUnentuduxanyss Ha OCHOBE OrpaHMYEHUMN Ha MaTpuily KoBapuanuu. HenmuHeilHOCTH 1O
9H/IOT€HHBIM [IEPEMEHHBIM.

32.  MotuBamus: npoGieMa NponyUIeHHbIX epeMeHHbIX. PuKkcupoBaHHbIe AP (EKTHI,
ciryuaitabie 3 HeKThI.
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33.  IlpeamonoxkeHuss o0 omuOKax: CcTporas SK30I€HHOCTh  OOBSCHSIOIIUX
MEPEMEHHBIX, IOTIEPHOHAS IK30T€HHOCTbD.

34.  OueHku ypaBHeHHUs B pazHOCTIX. OLeHKH MaHenel co ciay4aidHbIMU dddekramu.
OneHku naHenei ¢ PUKCUPOBaHHBIMU 3 PeKTamu.

35. Tect Xaycmana. Knactepuzanus HaOIt01eHUT.

36. JluckpeTHble 3aBUCHMBIE ITIEpEMEHHBIE. JIMHEHas MOJIEb BEPOSITHOCTH.

37.  Ilpobut-monens. Jloructuueckas mopenb. OlleHKa METOJOM MaKCHMAalbHOTO
MPaBIOTIOI00HSI.

38.  DHAOTreHHOCTh B OOBSACHSIOMINX TEPEMEHHBIX.

39. MHOK€eCTBEHHAs] JIOTUCTUYECKAash MOJEJNb. YIOPSJOYECHHBbIE JOTHCTUYECKHE H
IPOOUT-MOAETIH.

40.  LleH3ypupOBaHHbIE PErpecCUU U HeCITy4yailHble BEIOOPKH.

41.  ToOut-monmenu. I'eTeporeHHOCTb M  HHAOTEHHOCTh B  TOOWUT-MOMEISX.
CenextuBHas BbIOOpKa. TecTHpoBaHHE U KOPPEKIHS CMELICHHSI CEJICKTUBHOM BHIOOPKHU.

42.  CrnaxuBaHue BpeMeHHOro psna. IIporHo3upoBanue OyIymux 3HAYEHUH
BpeMeHHOro psga. Ckonp3smue cpennue. Punptp Xoapuka — Ilpeckorra. Ilpocroe
9KCIIOHEHIIMAJIBHOE CIIIAXKUBAHUE.

43. JIBOWIHOE SKCIOHEHIHMAJIBHOE CriaxuBaHue, meron bpayna. Merox Xombra.

Meton Xonbra — Bunrtepca. ®@unbstp bakcrepa — Kunra. IlporHozupoBanue mo MoaensaM
ARMA, ARIMA.

44. [TousTHs npuunHHOCTH 110 ['peliHmkepy U 6109YHON IK30T€HHOCTH OJTHOM I'PYTIITBI
IIEPEMEHHBIX OTHOCUTENIBHO APYTOU IPYIIIBI NEPEMEHHBIX.

45. Mertononoruss VAR u ee nnctpymeHTapuil (GyHKIMH MMITYJIBCHOTO OTKJIMKA H
JEKOMITO3ULIUU JUCTIEPCHl OITMOOK MPOrHO30B).

46. ConpsbxkenHble pacnpeneneHus. bailecoBckue ToueuHble OLIEHKH. baliecoBckue
JIOBEPUTENIbHBIE NHTEpBajbl. baliecoBckas mpoBepka runore3. baliecoBCKUE BBIBOABI B MOJEIN
HOPMAaJIbHOW JIMHEWHOU perpeccum.

47. Metoael  monydeHHs ~— BBIOOPDOK U3 allOCTEPHOPHOTO  PACIpPEICTICHHUS.
CommmupoBanue no ['u66cy. Anroputm Metpononuca. Anroputm Metpomnonuca — ["actunrca.
baitecoBcknii moaxo B MOJEISAX NpocTpaHCcTBa cocTosHU. PunpTp Kanmana.

48.  Konctpykuus anroputma. @uibTpanus u criaxubaHue. CTpyKTypHbIE MOJENN
BpeMeHHbIX psfoB. baiiecoBckue VAR. AnpuopHoe pacnipenenenre Munnecotsl/JIutrepmana.
49.  Mojenu BpEeMEHHBIX PSAJOB C YCIOBHOW IeTEpPOCKENACTUUHOCTHIO; MOTHBALMS K

UX HUCIIOJIb30BAHHUIO.

50. Mogens ARCH, ee Henocratku. TectupoBanue Ha ARCH-addext. Moapenu
AR/ARCH. CrangaptuzoBannsie octatku. O06o0mennas ARCH wmogens (GARCH), ee
npeumyniectBa u HenoctaTku. TectupoBanne Ha GARCH »sddexr. Monenn AR/GARCH.
Monens IGARCH. Mogenu ¢ a¢pdextom peruara: EGARCH, TARCH.

51. Kpusas BiausHus HoBocTeil. IlpoBepka rumore3sl 00 OTCYTCTBUU ACUMMETPHH
BIUsSHUS TI0XUX B Xopommx HoBocTel. KommonentHass GARCH. Monens GARCH-in-Mean.
Mmuoromepnsie Moaenu GARCH.

52. JlpobHo-uHTerpupoBaHHble BpeMeHHble psabl. Moxaens ARFIMA. Ilposepka
TUITOTE3bI €IMHUYHOTO KOPHS M HeIMHEHHbIe peoOpa3oBaHNs BPEMEHHBIX PAIOB.

53. BriOop Mexy NpOBEpKON HAIWYMS €IMHUYHOTO KOPHS B YPOBHSX M MPOBEPKOI
HAJIMYMS e€IMHUYHOTO KOpHS B Jorapudmax ypoBHeld. MoTUBAIMsI K PACCMOTPEHHUIO MOJIETCH C
CE30HHBIMU €IMHUYHBIMU KOpHsAMHU. [IpoBepka Trumore3 o HaIUYUM Yy BPEMEHHOTO psia
CE30HHBIX €UHUYHBIX KOPHEH.

54. Metonbl  OlEHWBAHUA JIOJATOBPEMEHHOW CBSA3M MEXKIY HECTallMOHAPHBIMU
BPEMEHHBIMU PsiIaMHU.
55. OuenuBanne B TpeyroibHOM Moaenu. OIlIEHMBAHWE paHra KOMHTErpaluu

meToaoMm MoxaHceHa.
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56. JIlnHaMu4ecKkrii METOJ HAaUMEHbIIMX KBagpaToB. JIMHaMHUYECKH METO.
HanMEHBIIINX KBaJIpaToOB TS KOUHTErPUPOBAHHBIX pAIIoB MEepBOro MopsiIKa
WHTETPUPOBAHHOCTH.

57. JnaaMudeckuii METO/ HaNMEHBIITNX KBa/IpaToOB IS CHUCTEMBI
KOMHTETPUPOBAHHBIX  PSNOB, COJAEpIKAIlEd psAbl  I[EPBOrO M BTOPOrO0  MOPSIKOB
WHTETPUPOBAHHOCTH.

IIkana oueHnBaHus (AK3aMeH)

Onucanye MIKAJbBI

Ouenka (mo 4-
0a/LUILHOM LIKAJIEe)

YV oOyuaromierocst c(hOpMHPOBAHBI YBEPCHHBIC 3HAHUS, YMEHUS H
HABbIKM, BKJIIOYEHHbIE B  COOTBETCTBYIOLIMI  3Talml  OCBOEHUS
KOMIIETCHIINH, OH TJIYyOOKO ¥ TIOJIHO OCBEIIAET TEOPETUYECKHE,
METOJIOJIOTUYECKUE U MPaKTHYECKHE AacleKThl BOIPOCa, MPOSBIISET
TBOPYECKMU  MOJAXOJ K €ro M3JO0XKEHHI0 U  JIEMOHCTPUPYET
ITUCKYCCHOHHOCTD MPOOJIEMATHUKH, a TaKXkKe TITyOOKO U MOJIHO PACKPBIBAET
ITOTIOJTHUTEIBHBIE BOMPOCHI. DTambl KOMIETEHIUH, MPEIyCMOTPEHHbBIE
paboueit  mporpammoili, chopmupoBanbl. CBOOOJHOE  BIa/JCHUE
MarepuayioM. JloCTaTOUHBIA ypPOBEHb 3HAKOMCTBA CO CIIELHAIBHOM
Hay4dHOW JjuTeparypor. IIpakTudyeckne HaBBIKM MPOQPECCHOHATBHON
nesTeNIbHOCTH  copMUpOBaHbl. OOydarommiics HE 3aTpyJIHSETCS ¢
OTBETaMU IPU BUJOW3MEHEHUU 3aJaHUil, MPaBUIHLHO OOOCHOBBIBAET
MPUHSTHIC PEIICHMUS, BJIaJICET PA3HOCTOPOHHUMH HABBIKAMH U IIPUEMaMU
BBITIOJTHEHMSI MPAKTUYECKHUX 3a]1a4.

OTJIMYHO

CraBUTCS MPU MOJHBIX, UCUEPIBIBAIONINX, APTYMEHTUPOBAHHBIX OTBETAX|
Ha BCE OCHOBHBIE M JIONOJHUTEIBHBIE BOIIPOCHL. ODTalbl KOMIIETCHLHUH,
MpeIyCMOTPEHHBIE paboueil mporpammoii, chopmupoBansl. JleTambHOe
BOCIIPOU3BECHUE ydeOHOro Mmarepuana. lIpakTuueckue HaBBIKY|
npodeccuoHanbHON JIEeATEIIbHOCTH B 3HAYUTEIILHON Mepe]
chopmupoBanbl. [IpuemiaemMoe yMeHHE CaMOCTOSATENBHOTO peIIeHUs]
[IPAaKTUYECKUX 3aJad C OTJAEIbHBIMU  DJJEMEHTAaMH TBOPYECTBA.
OOyuaronuiicss TBEpIO 3HAeT Marepuan AUCHUUIUIMHBI, TPAMOTHO M IO
CYLIECTBY H3JIaraeT €ro, He JOIyCKas CYIIECTBEHHBIX HETOYHOCTCH B
OTBETE HA BOINPOCHI, IPABWIBHO NPUMEHSAET TEOPETUUECKHUE TOJIOKEHUS]
[IPU PEIICHNU IPAKTUUECKUX BOIPOCOB U 3aj1ay, BiaeeT HEOOXOAUMbIMY|
HaBbIKAMU M IPUEMAMU UX BBIIIOJIHEHUS.

XOPOIIIO

CraBuTCS, €CIM OJTanbl KOMIETEHLMH, NpeayCMOTpEeHHbIe paboueil
porpaMMoii, copMHUpoBaHbl HE B MOIHOM Mepe. Hanmuune MUHMMaIbHO
TOIYCTUMOIO  YPOBHS B YCBOGHMHM y4eOHOro marepuaja U B
CaMOCTOSITEJIBHOM ~ pPELICHMHM MPAKTHYECKUX 3anad. lIpakruueckue
HaBBIKH MPO(ECCHOHANBHON AEATENbHOCTH c(hOpMUPOBAHBI HE B TIOJTHOM
Mepe. OOyuaromuicsl MOKa3bIBAaeT 3HAHUS TOJIBKO OCHOBHOT'O MaTepuala,
HO HE YCBOMJI €ro JAeTajei, JOMyCKaeT HETOYHOCTH, HENpPaBUIIbHbIE
(OpMYIMPOBKHM, HapyIIEHUs JIOTMYECKOW IOCIEI0BaTEIbHOCTH B
M3JI0’)KEHUU MPOrPaMMHOI0 MaTepuaia, HCIBITHIBAET 3aTPyIHEHUs IpH
BBINIOJHEHUH NTPAKTUYECKHUX 33134

YAOBJICTBOPUTCIBHO

CrtaBuTcs, eciu OOYyYarONIMICS HE 3HAET M HE TMOHUMAET CYIIHOCTH
BOIIPOCOB M MpeajiaraéMbIX  3aJad.  JTambl  KOMIETCHIIMIA,
MpeAyCMOTPEHHBIE  pabouell  mporpamMmoi, HE  CPOPMUPOBAHBI.
HenocraTounblli ypOBeHb YCBOCHHUS MOHATUHHOTO ammapara ¥ HaIHdue
(parMeHTapHBIX 3HAHWW IO MPOTPAMMHOMY MAaTEpHaly IHUCIUTUIHHEI,
00y4JaIOIIMICS JOMYyCKaeT CYIIECTBEHHBIC OLIMOKH, HEYBEPEHHO, (

HCYAOBJICTBOPHUTCIILHO,
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OONBIIMMHU 3aTPYAHCHUSMH pEIIACT MPAKTUYECKHE 3aJa4d WIH HE
CIOpPABJISIETCSI C HHUMHM CaMOCTOSTENbHO. OTCYTCTBHE MHUHHUMAIBHO
TOIYCTUMOI'O YPOBHSI B CaMOCTOSITEJIbHOM PELIEHUM IPaKTHYECKHX
3agau. [IpakTuueckre HaBbIKM MPO(EeCcCCHOHATBHON  NEATENbHOCTH
c(OpMHPOBaHBI B HEIOCTATOYHOM 00bEME.

5. MeToauyeckne MaTepuaJibl N0 OCBOEHUIO TUCHMIIIUHBI

[IpomesxyTouHast aTTECTAIMS 110 AUCHUIUIMHE TPOBOJUTCS B BUAE K3aMEHa.

[IpomexxyTouHasi aTTecTanus MPOBOIUTCS C COOMIONEHUEM CIEIYIOIUX TPeOOBaHUH 1O
npoueaype: 9K3aMeH IpoBoAMTCS B ycTHOM ¢Qopme. Ha »sk3amene oOyuarommecs
CaMOCTOSITENILHO TOTOBSIT OTBETHl HA BOMPOCH OwWieTa MPOMEKYTOYHOM AaTrTecTalud Mo
mucruuinHe. OJHOBPEMEHHO IPUCYTCTBYIOT Ha HPOMEXKYTOYHOH arTectannu He Ooiee 8
4eoBeK (MOATrOTOBKA OTBETA, OTBET IpernoaaBaTelio). OOyJarouuiics npu BXOJe B ayIUTOPHIO
npu cebe MMeeT TOJNBKO NHCHMEHHBIC MPUHAUICKHOCTH (PydKy WM KapaHpam). bymary,
HEOOXOIMMYIO Ul TOATOTOBKM, BBITAeT mpernonaBaTens. OOyuwarommuiicss Oeper Ouier, emy
npepocrasisiercs 30 MUHYT JUIs TIOATOTOBKM YCTHOTO OTBETA Ha BOIIPOCH! OMIIeTa.

Onenka 3HaHW OOYYaroOIIErocsi HOCUT KOMIUIEKCHBIM XapakTep H OIpeaeseTcs
OTBETOM Ha K3aMEHE.

BrimonHenue Bcex 3aaHU TEKYIIETo KOHTPOJS SIBIISICTCS JKENaTelIbHBIM Uil BCEX
oOydJaronuxcs.

Onenka 3HaHUN OOydYaromerocss Ha JK3aMEHEe SBISICTCS OaTbHOW  («OTIUYHOY/
«XOPOIIO» / «yIOBICTBOPUTEIHHOY» / «HEYIOBICTBOPUTEIHLHOY).

6.YueOHasi iuTepaTypa u pecypchbl HH(POPMAIUOHHO-TEJIEKOMMYHHUKAIIMOHHOMN CeTH
HNurepuer

6.1. OcHoBHas quTEpaTypa

l. Mapnac, A.H. DxoHomeTpuka: y4YeOHMK W TPAKTHKyM JUIsi BY30B /
A. H. Mapnac. — 2-e uza., ucnp. u ngon. — Mocksa : U3parensctBo FOpaiit, 2021. — 180 c. —
(Beiciiee  ob6pazoBanme). — ISBN 978-5-9916-8164-3. — Tekcr : 2JCKTPOHHBIA //

OobpazoBarenbhas 1miargopma IOpaiit [caiit]. — URL: https://urait.ru/bcode/470285 (nara
obpamenus: 05.09.2022).

2. Hemumoa, O.A. DkoOHOMETpHKA : YYEOHUK ¥ TPAKTHKYM JJIs BY30B /
O. A. lemunosa, [. M. ManaxoB. — MockBa : M3pmatensctBo [Opaiit, 2021. — 334 c. —
(Beicmiee  obpazoBanme). — ISBN 978-5-534-00625-4. — Tekcr : d3IeKTpOHHBIA  //

Oo6pazoBatenpHas 1uiatrgopma IOpaiit [caiit]. — URL: https://urait.ru/bcode/469219 (nara
obpamenus: 05.09.2022)..

3. Koctpomun, A.B., DxoHomerpuka : yueOHoe nmocooue / A.B. Kocrpomun, P.M.
Kynpakussn. — MockBa : KuoPyc, 2021. — 228 c. — ISBN 978-5-406-08124-2. —
URL:https://book.ru/book/939179 (nara obpamenus: 05.09.2022). — TeKcT : 37E€KTPOHHBIH. .

6.2. lonoiHMTEILHAS JIUTEPATypa

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

2. Marnyc, 4. P., Katsiues, I1. K., [lepecenkuii, A. A. DxoHomerpuka. HavanbHbii
kypc: yueonuk: rpud MO / S. P. Marnyc, I1. K. Kareimes, A. A. Ilepecenkuii. - 8-¢ uzm. - M.:
Heno, 2007.- 504 c. - ISBN 978-5-7749-0473-0: 231-00.

3. Bep6uk M. (2008). ITyreBoauTens 1Mo COBpeMeHHOM 3KOHOMeTpuKe. M., Hayunas
KHHTA.

4, Kennenu I1., ITyreBoauTens no s3xoHoMeTpuke, kuuru 1 u 2. — M.: Jleno, 2016.

5. DOkoHoMmeTpuKa : yueOnuk ams By3os / U. Y. Enuceea [u ap.] ; mox penakuueii U.

N. Enuceesoit. — Mockaa : UznatenscTBo KOpaiit, 2021. — 449 c. — (Bricmiee oOpa3oBaHue).
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— ISBN 978-5-534-00313-0. — Texkcr : anexTpoHHsIi // Obpa3oBarenbHas miargopma FOpaiit
[caiiT]. — URL: https://urait.ru/bcode/468366.

6.3. HopmaTuBHBIC NpaBOBble JOKYMEHTbl M HHasi NPaBoBasi MH(popmMauus - HE
IIPEATNOIIAraeTcs.

6.4. UntepHeT-pecypchbl

1. http://www.economicsnetwork.ac.uk/links/data _free. Ha sTtom caiite umeercs
OosbIIIOE KOJMYECTBO CCHUIOK HA pa3jIM4HbIE CaWThHI, coJiepKallde B CBOOOJHOM JIOCTYIIE
JaHHBIC SKOHOMHUYECKOU CTATUCTHKH.

2. http://www.census.gov/ipc/www/idb. MexnyHaponHas ©0a3a JaHHBIX bropo
nepenucu HaceneHus: CIILIA / U.S. CensusBureau -InternationalDataBase (IDB).
3. http://www.econ.kuleuven.be/gme/data.htm. CraTucTuyeckue JIaHHEBIE,

ucnoib30BaHHble B KHUre: Bepouk M. (2008). [TyreBoauTens mo cOBpeMEHHONW IKOHOMETpPHUKE.
M., HayuHas kaura.

4. http://economist.mrsu.ru/info/kaf statistic/poleznie_ssilki.html. [Tonesusie
CCBUIKM Ha CaiThl, Ha KOTOPBIX TNPHUKIATHOW HKOHOMHCT MOXET HAWTH JaHHbIE JUIA
HCCIIEA0BaHUM.

5. http://www.feweb.vu.nl/econometriclinks/slinks/. Ha »3Tom caiite wumeercs
O0JIbIIIOE KOJMYECTBO CCBHUIOK Ha pa3IMYHBIE MHTEPHET-PECYPCHI, TOCBAIICHHBIC W3yUYCHHUIO,
pa3paboTKe ¥ MPUMEHEHHIO SKOHOMETPUUECKUX METO/IOB

6.5. Unble HCTOYHUKH

l. [BJ-1]ba3a nmanHbBIX «OLEHKH COBOKYIHOH (aKkTOpHOW MPOU3BOIUTENIBHOCTH
poccuiickux upm oOpabaThiBaroIieil MPOMBIIUIEHHOCTH ¢ HHPOpMaIei mo reorpaduueckoit
JIOKAJIU3aIlAH

2. [B-2]baza nanubix «HAEKCH COBMECTHOM JOKaIW3allUUd JJI Map oOTpaciien
o0OpabaTsIBarOIIEH MPOMBITILIEHHOCTH Poccumy.

7. MaTepuajabHO-TeXHHYeCKas1 6a3a, HHPOPMAIHOHHbIE TEXHOJOTHH, TPOTPaAaMMHOe
obecreyeHne U HHGOPMAIMOHHBIE CTIPABOYHbIE CHCTEMbI

Jnist mpoBeieHus JISKINH Heo0XoIuMa ayAUTOPHS C TIPE3EHTAMOHHBIM 000py/I0BaHHEM,
KOMIIBIOTEP TMOJ YIpaBJICHUEM orepanroHHoi cuctembl Windows ¢ goctynom B UHTepHET U
YCTaHOBJICHHBIM TporpamMMHbIM oOecriedeHueM Microsoft Office (Word, PowerPoint, Excel) u
Adobe Reader.

Jns  mpakTUYecKWX 3aHATHM HEOOXOJMM KOMIBIOTEPHBIM KJIACC, OCHAIIEHHBIN
KOMITBIOTEpPAMH TI0]] yIPaBICHUEM OlepanroHHoi cucteMoit Windows ¢ goctynom B MHTepHET
U YCTaHOBJIEHHBIM MPUKIJIAJHBIM IporpaMMHbBIM obOecrieduenneM Econometric Views (Bepcun He
Hmke 8) mubo maketsl Gretl unu R, Stata (Bepcuu He Hike 10) nubo maker R, Microsoft Office
(Word, PowerPoint, Excel) u Adobe Reader. KommbioTep mnpenonaBarenst AOKEH OBITH
OCHAIILIEH MPOEKTOPOM.


http://www.feweb.vu.nl/econometriclinks/slinks/
http://economist.mrsu.ru/info/kaf_statistic/poleznie_ssilki.html
http://www.econ.kuleuven.be/gme/data.htm
http://www.census.gov/ipc/www/idb
http://www.economicsnetwork.ac.uk/links/data_free
https://urait.ru/bcode/468366
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