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1. lles1 ¥ 3aAa4YM AU CIUIIIMHBI

llesb Kypca - /[laJibHeHIlIMe pa3BUTHE HABBIKOB MCI0Jb30BaHUA
CTaTUCTUYECKUX, 3KOHOMETPUYECKUX HWHCTPYMEHTOB W UHCTPYMEHTOB
NpPOrpaMMHUpPOBaHUs], KOTOpPble IIHUPOKO HCIHOJb3YIOTCA B 3KOHOMHUKE,
0CO00eHHO B 06/1acTH GUHAHCOB U MaKPOIKOHOMUKHU. 3a/jlaya Kypca — Hay4UTh
CTY[AEHTOB paboTaTb C 3KOHOMETPUKOM BpeMeHHbIX pAAOB. MaTepuan
y4eOHOW JUCLUIIJIMHBI IpeJjHa3Ha4yeH [AJ UCHO0JIb30BaHUs B NPaKTUYECKOU
JlesITeJIbHOCTH, CBSI3aHHOM C aHAJIM30M peasIbHbIX 3KOHOMUYECKHUX SIBJIEHUH U
NPOLeCCOB B TAKUX 00J1aCTAX KaK, HAalpUMep, NpUKJIaZHasd MaKPOIKOHOMHUKA,
dUHAHCBI U JPYTUX.

2. [lnanupyeMble pe3yabTaThl 06y4eHH S

Pe3ysibTaTOM 0CBOEHHSI OCHOBHOM NpodecCHMOHaIbHOU 06pa3oBaTebHOU
IporpaMMbl SIBJSIETCS OBJIaZleHUE CTy/IeHTaMU Hay4YHO-UCC/IeI0BATENbCKUM,

NPOEKTHO-3KOHOMUYECKUM, aHAJIUTUYECKUM, OpraHM3alOHHO-
yIpaBJeHYeCKUM BUJAMH NMPOPeCcCUOHATbHON JeITeJbHOCTH, B TOM 4YMCJIe
YHUBEPCA/IbHBIMY,  0011eNpPodeCcCHOHAIbHBIMU 7| npodeccuoHaJbHbIMU
KOMIIETEHIUSIMHU.

B pe3ysibTaTe 0CBOeHUS IUCIUILIMHBI BBITYCKHUK JI0J/DKEH:

3HaTh OCHOBONOJIATAKOLIy0 KOHLEMNLMI0 3KOHOMETPUYECKOTO aHa/in3a
CJI0’KHBIX 9KOHOMUYECKUX SIBJIEHWU; OCHOBHbIE METO/0JIOTUYECKHE TTOJIXO0/ bl
M TNPUHLMUIBI NPUMEHEHUs almnapaTa BPEMEHHbIX PSJIOB B MPUKJIAJHbBIX
MCCJIe/IOBAaHUSAX; 0a30Bble THUIbI 3KOHOMETPHUYECKUX MOJeJied BpeMeHHBIX
ps/10B; CTAaTUCTUYECKUE METO/Ibl OlleHUBaHU napaMeTpOB
3KOHOMETpPHUUYECKOU Mojiesier BpeMeHHbIX psiJI0B; TEXHOJIOTHIO
CTAaTUCTUYECKOU MPOBEPKM PA3JIMUYHBIX TUINOTE3; NPUEMbl MHTEpHpeTalun
pe3y/IbTaTOB 3KOHOMETPUYECKOTO MO/JIeJTMPOBAHUS.

yMeTb KOPPEKTHO OCYyIIeCTBJATh CHelqUuPUKALMI0 3KOHOMETPUYECKUX
MoO/ieJier; I0JIb30BaThCsl KOMIIBIOTEPHBIM MPOTrPaMMHbBIM 06ecriedyeHUueM JiJis
pacyeTa OIlEHOK IapaMeTpPOB 3KOHOMETPHYECKHUX MO/Jiejied; MPOBEPSTH
aJIeKBaTHOCTb MOCTPOEHHBIX MOJiesiel BpeMeHHbIX PsJIOB U 3HAYUMMOCTb UX
napaMeTpoOB; HWHTEPHNPETUPOBATb COJlepPKATEJNbHBIM CMbICA MapaMeTpPOB
perpecCUOHHBIX MOJeJied; MNPUMEHATb 3KOHOMeTPUYEeCKHe MOJeJH B
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I[NPAaKTHKE 9dKOHOMHUYECKOI'O0 aHaJIM34d; OCYLIEeCTBJIATDb IIPOTrHO3HbI€ PACYETHI C

INOMOIIbIO TIOCTPOEHHbIX 9KOHOMETPHUYIECKHUX Mo,aenef/i.
BJIAA€Thb MGTOAHKOﬁ IIPOBEPKHU COTJIACOBAHHOCTH AE€AYKTHUBHbIX MO,ELGJIGIZ C

pe3yjbTaTaMH SMIIMPHUYCCKHUX HCC.HG[[OBEIHPIIZ;

9KOHOMETpPHUIEeCKOro

MOJeJINPOBaHHUA

anmapaToM MU TEeXHHUKOU
COLIMaJIbHO-3KOHOMHUYECKUX

IIponecCcoB;,; HaBbIKaAMHU NPOBE€ACHUA CJ/IOKHBIX KOMIIBIOTEPHBIX pPACYETOB C

HCIIOJIb30BAHHUEM 3KOHOMETPHUYIECKHNX Moaenef/i.

3. KomneTreHuuu, popMupyembie AU CHUNTMHON

JlucuMIiMHa HapaBJI€HA Ha d)ODMI/IDOBaHI/Ie YHUBEPCAIbHBIX KOMOCTCHIIMNI:

YK-1. CnocobeH  OCyYIIECTBIATh
KPUTUYECKUM  aHaIM3 MPOOJIEMHBIX
CUTyallui Ha OCHOBE CHUCTEMHOTO

OcyliecTBasieT KPUTUYECKUN aHAIU3
npoOJIeMHBIX CHUTyalluid Ha OCHOBE
CHUCTEMHOT0 TOJIX0/a, BbIpA0ATHIBATH

COOCTBEHHOMU JIEATEILHOCTHA U CIIOCOOBI

MOJIX0/1a, BBIPAOATHIBATH CTPATETHUIO | CTPATETHIO JCUCTBUIN

JNEUCTBUN

YK-6. Cnocoben ompeaensts u | OnpenensieT U peanu3yer IpUOPUTETHI
peaTn30BbIBATh MPUOPHUTETHI | COOCTBEHHOM JIEATETLHOCTH B CIIOCOOBI

€€ COBCPHICHCTBOBAHMUSA Ha OCHOBC

€€ COBEPIICHCTBOBAHUS HA OCHOBE | CAMOOIICHKH
CaMOOIIEHKH
JlucimIiuinHa  HampasJieHa Ha  (GopMupoBaHMe  0o0nenpodecCuoOHATBHBIX
KOMITETEHIIU .

OI1IK-1. CriocobeH nmpuMeHsITh 3HaHUs (Ha
MPOJIBUHYTOM YPOBHE) (hyHIaMEHTAITLHON
OKOHOMHYECKOW HAyKd TIpU PEIICHUU

[Ipumensier 3HaHus (Ha TPOIBUHYTOM
YPOBHE) (byHIaMEeHTaIBHOM
DKOHOMMYECKOW HAyKU IIpU PELICHUU
NPaKTHYECKUX 151 (nm)

HCCIICAOBATCIIbCKUX 3a1a4

NPAaKTHYECKUX U (nmm)
MCCIICIOBATEIIBCKIX 33714

OI1K-4. Cnocoben MPYHUMATh
SKOHOMMYECKH u (hMHAHCOBO
00OCHOBaHHBIC OpraHU3aIMOHHO-
yIIPaBJICHYECKUE peIeHus B
npodecCHOHATbHOM ~ JIETEIBHOCTH U

HCECTH 3a HUX OTBCTCTBCHHOCTD

[TpyuHMMaeT SKOHOMHYECKH U (PUHAHCOBO

00OCHOBaHHBIC OpTaHU3aIMOHHO-
yIPaBIICHYCCKUC peLICHHS B
npodecCHOHATbHOM ~ JIeTEIIBHOCTH U

HECTH 3a HUX OTBETCTBCHHOCTD




OIIK-5. Criocoben
COBPEMECHHBIC

UCTIONTB30BATh
UH(pOpPMaITMOHHBIC
TEXHOJIOTMM ¥ TIPOTpaMMHBIC CpEJICTBA
TIPH pellieHHH TIPOeCCHOHATBHBIX 3a/1a4

Hcnonszyer
uH(pOpMAIOHHBIE

COBpEMEHHBIE
TEXHOJIOTUN u
NpOrpaMMHBIE CPEICTBA TP  PEIICHUN
po(heCCHOHATBHBIX 3a1a4

I[I/ICI_II/IHJ'II/IHa HaripaBJICHA Ha d)OI)MI/IDOBaHI/IC HDOd)eCCI/IOHaJIBHBIX KOMHCTGHHHﬁ:

[K-2. Cnocoben
OCYIIECTBIISATE  (pUHAHCOBOE
KOHCYJIbTUPOBAHHE o
IUPOKOMY CIIEKTPY
(MHAHCOBBIX yCIyT

[IpenocrtaBnger mnOTpeOUTENO (PUHAHCOBBIX
yclyr  uHOpMAmui0O O  COCTOSSHUHM |
NEpPCIEKTUBAX  pbIHKA,  TEHACHIMUSAX B
U3MEHEHUHU KYpCOB LEHHBIX Oymar,
VHOCTPAHHOM BaJIIOTHI, YCJIOBUM o
0aHKOBCKUM MPOJYKTaM U yCIyram

PazbsicHsieT cyTh (PUHAHCOBBIX MPOIYKTOB,

FOPUIHYECKUX 151 DKOHOMHYECKUX
XapaKTEPUCTUK (PUHAHCOBBIX MPOAYKTOB H
yCIIyT

OOGecrieunBaeT B3aUMOJIEUCTBUE CTPYKTYPHBIX
nojpa3ieJICHUA OpraHu3alyd TPy COBMECTHOM
NEATEeIIbHOCTH, YYacTBYeT B IUIAHUPOBAHUHU
MEpONPUATHN, HAIPABJICHHBIX HA MOBBIIICHHUE
KadecTBa (DMHAHCOBOT'O CEpBHICA OpraHU3aIlUN

4. MecTO AMCHMILIMHBI B CTPYKType 06pa30BaTe/JIbHOM MporpaMMbl

JucnumiarHa «IKOHOMETpHUKaA - 2» OTHOcUTcsa K 06sg3aTe/IbHOH 4YacTH

Bsioka 1 y4ye6Horo msaHa nporpamMMmbl «®UHAHCbI, UHBECTULIMHU, OAHKU».
O61asa TpyA0€MKOCTb 3 3.e., 108 yacos.

5. Coaep:xaHue U CTPYKTypa y4eOHOU AUCLUTNIIMHbI

TpynoemMkocTb

(akazeM. yachl)

KoHTakTHas paboTta
npenojasaTeJis C
00y4YarUMUCS

Tb

Ha3zBaHue pasjesia 1M CHUIINHDI

IIna naRama

TpynoeMkoc
O6ma
i

LAMOCTOATEJI]

@dopmMupyeMb
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JIa6. pao.
W /WM ap.
BU/IbI

Jlekuuu
w | CeMHUHaphbI

MoaesmpoBaHue U X
L | npenesas 20 | 6 11 (s
npejacKasbiBaHHUe C '

HUCIO0JIb30BaHUEM O HOMEPHBIX
BpeMeHHbIX PAL0B.
ABTOKOppeNALHOHHAsA QYHKLUSA,
aBTOperpecCUOHHbIE NPOLECCHI,
IPOTHO3MPOBAHHWE BPEMEHHBIX PAJIOB.

2 MHoromMmepHbie Mmoaeau. CMeleHne 19 5 2 12 | ve
OJJHOBpPEMEHHbIX YPaBHEHU . ?Té—
OfHOBpeMeHHbIe ypaBHEHUA B "
duHaHcax. Mosiesi BEKTOPHOH
aBTOpPErpecCUH.

3, Moae/mmpoBaHue JOJITOCPOYHBIX 20 6 3 11 y(};r_[}é 6

B3auMoOCBs3e B puHaHCax. one
CTanMoHapHOCTH Y IIpOBEpPKa MK.2
eIMHUYHbIX KOpHeH. KonHTerpanus,
TeCThbl Ha KOMHTerpanuw. Metozbl
OlleHKHU MTapaMeTpOoB B
KOUMHTETrPUPOBAHHBIX CUCTEMAX.

4 MoaenupoBaHue BOJIATUJIbHOCTH U 20 6 3 11 |v&1s
" | Koppesasuun. Moenu OIK-
1,4,5,
BoJsiaTubHOCTH. Mogenu ARCH u MK-2
GARCH.
5 JanbHellIee pa3BUTHE 20 5 3 12 |veis,
" | perpeccuonHoro aHaausa. Mojenu ?2‘;—
nepek/ao4YeHus1. OrpaHU4eHHbIEe "
3aBUCHMbIe IlepeMeHHble. MeTo/ibl
CUMYJISALIUN.
®opma NpoMeXyTOYHOUN aTTeCTalUH - 9 i’*é
3K3aMeH OTIK-
1,4,5,
MK-2
HATOI'O
3 (108 | 28 | 14 57

6. YueGHO-MeTOoJMU€eCKOe oGecriedeHre CaMOCTOATE/IbHOM PaGoThI

Ha nepBoii jiekuu 06y4armumMcs 06 bSIBJASIOTCS YCJI0BUS U TpeOOBaHUSA
K OCBOEHMI [JUCLUIIJIMHBI B COOTBETCTBUM C M3JIO)KeHHbIMU B PII/I.
Oby4arouuMcs peKOMEHJAYETCsl B paMKaxX KaXK/J0W TeMbl O03HAKOMMUTBCS C



npeiJIoKEHHOM OCHOBHOU JIMTEPATYPOH, BbINIOJIHUTh MIUCbMEHHO JlOMalllHUe
3aJlaHuA U1l IPOBEPKU YCBOEHUS MaTepuraJa.

CyuiecTBEHHYI0 4acTb CaMOCTOSITEJIbHOM  pabOTbl  00Oy4YaroUUXCs
COCTaBJIIET CAaMOCTOSITeJIbHOE H3y4YeHHe y4eOHbIX U Hay4YHbIX HW3JaHUH,
JIEKIITUOHHBIX KOHCIIEKTOB, PEKOMEHJOBAHHOU OCHOBHOM U JIONIOJIHUTEJIbHOU
JIMTEepPATypbl, UHTEPHET-PECYPCOB U TIP.

Jlyis1 06ecrnieyeHUs CaMOCTOSITEIbHOM Pab0oThl 00y4YaIOIIMXCSI pa3pabOoTaHbI
«MeToaryecKkrue peKOMeHAaliy 110 OPraHUu3alMi CaMOCTOSITE/IbHOU paboThI
00y4arIIMXCSI», B KOTOPbIX ONMCAH MOPSI0K PabOThI C HAYYHOU JIMTEPATYPOH,
JlaHbl pPEKOMEeHJallMd 10 HaluCaHUl pedepaToB, 3CCe, KOHCIEKTOB,
peLleH3Mi, aHHOTAl U, pELIEHHUI0 KEMCOB U T.II.

7. ®opMbl KOHTPOJISI U POH/L OLEHOYHBIX CPE/CTB AJIS IPOBeAeHHs
TeKyllero KOHTPOJIs yCIeBaeMOCTH U MPOMEKYTOYHON aTTeCTALMH 110
JAMCLUILINHE

7.1 [IpoMmerxyTOYHas aTTEeCTaLUA

[IpoMexxyToOyHas aTTecTalyds M0 AUCLUMUIJIMHE MpeAycMoTpeHa B dopme
3K3aMeHa. JK3aMeHalMOHHbIe 33/laHUs1 POPMUPYIOTCS HA OCHOBE JOMALIHUX
3a/laHUM U MaTepPUAIOB JUCLUIIIUHBI.

7.2 TeKymuil KOHTPOJIb YCIIEBA€MOCTH 00Y4YaIOLUXCH
Tekymiuid KOHTpOJIb YyClleBaeMOCTH oObyvarouuxca (GopMHUpyeTca Ha
OCHOBe€ BbITNIOJIHEHUA MIMCbMEHHBIX JJOMAILIHUX 3alaHUU

7.3 Ilpoueaypa oueHUBaHUSI 3HAHHM, YyMEHUI, HABBIKOB M (MJIM) ONbITA
AesATeJbHOCTH, XapaKTepUu3yrwiux ¢GopMupoBaHre KOMIIEeTEHII M.

cI)OpMI/IpOBaHI/Ie OL€HKH HpOMG)KYTO‘-IHOﬁ aTTeCTaluuuu

IKoHOMempuKa - 2
JlomaliHue 3alaHUs duHa/NbHBIN 3K3aMeH
Bec (%) 20 80
KosimyecTtBo 4 1




®opmupyembie
KOMIIETEHIMU

YK-1,6, OIIK-1,4,5, IIK-2 YK-1,6, OIIK-1,4,5, IIK-2

JlomalniHue 3ajaHuMA: 4 MNOHCbMEHHbIX JOMallHMX 3afaHusd. Cpada
JlIOMalllHero 3aJjlaHud I03JjHee YCTAaHOBJIEHHOIO CpOKa MPUBOAUT K
CYILLIECTBEHHOMY CHMKEHHUIO olleHKHU. O01ast olleHKa 3a JOMallHUe 3aJaHus
eCTb CyMMa OLIeHOK 3a KaXKJj0e 3a/laHue, JleJIeHHast Ha KOJIMYeCTBO AOMAIlHUX
3a/laHHH.

®uHaNbHBIN 3K3aMeH NMPOXOAUT B MMCbMeHHOU dopMe B dopmaTe closed-
book M cOCTOUT U3 HECKOJBKUX TEOPETHYECKUX BOMPOCOB U HECKOJbKHX
3a/1ay, Ha KOTOpbIe CTYZEeHTaM HY»XHO J1aTh IUCbMEHHbIX Pa3BEPHYTHIM OTBET
CO BCeMHU HeOOXOAWMbIMMU [JJis pelleHUs 3aJlad BbIUMCJIEHUSIMU U
IIOCTPOEHHUSIMH.

Kpamkue memoduueckue pekomeHdayuu no no020moeKe K IK3aMeHY:

[logrotoBKka K 3K3aMeHy U €ro pe3yJbTaTUBHOCTb TpebyeT yMeHHUA
ONTUMaJIbHO OPraHM30BbIBAaTb CBOe BpeMs. HjeasbHO, ecau CTy[eHT
MIO3HAKOMUJICS C OCHOBHBIMHM IpeJCTaBJEeHUSAMU M MOHATUAMU Kypca B
ayJUTOPHOM Ipoliecce U3ydyeHus AUCUUIINHBL. Torja noAroToBKa K 3a4eTy
N0 KOHTPOJIbHBIM BOIIPOCaM MO3BOJIUT CUCTEMATHU3UPOBATh MaTephaa U
ra1y0>xe ero yCBOUTb.

PaboTy Jsiydilie HAUMHATH € pacnpezeseHUs pe/JioKeHHbIX KOHTPOJIbHbBIX
BOINIPOCOB MO pa3/iesiaM U TeMaM Kypca.

3aTeM HeO00XOJAUMO M3y4YUTb pPEKOMEHJOBaHHble TeopeTUYeCcKue
MCTOYHUKHU (KOHCIIEKT JIEKIIUH, y4eOHUKU, MOHOTpaduH, CJI1al/ibl K JIEKLUSM ).

[Ipy u3ydyeHuM MaTepuasa cjaeAyeT BblJeNATb OCHOBHble MOHATUA U
onpeJesieHNs], MOXKHO UX 3aKOHCIIEKTUPOBATh. Bbl/lesieHre ONTOPHBIX MOHATUH
JlaeT BO3MOXXHOCTb CUCTEMAaTU3WPOBAThb NMpeJCTaBJeHUs N0 AUCLUIIIMHE Y,
COOTBETCTBEHHO, pe3y/bTaTUBHeE NOAOTOBUTBCA K IK3aMeHY.

JK3aMeH MNpPOBOAUTCSA B MUCbMEHHOW (opMe, B pe3yJsibTaTe KOTOPOTro
CTyZleHT J[OJ/DKEH peUlIdTb NOCTaBJEHHYI 33aJlauyy W apryMeHTHpOBaTh
pellleHWe. YCHeLIHbIA OTBET Ha 3K3aMeHAalMOHHBbIA BONPOC MpejnoJaraet
NpoLecC MPOAYMbIBaHUA JIOTUKU U3JIOKEHUS MaTepHaJa.

7.4. MeToanyeckue MaTepuaJbl 10 nNpoueaype Ol eHUBaHUSA



OueHka paboThbl 0OYYaIOIMXCSA MPOU3BOAUTCS, UCXO/IS1 U3 OOLIENA CyMMbI
6aJ1710B, HAaOpaHHbIX B TedyeHUe Kypca. /|Jil olleHHWBaHUs YPOBHS OCBOEHUS
MaTepuaJia Mo AUCHHUIIMHE UCTIOJb3yeTCs CaeyIoliasl Kaja OlleHOK:

1)  JlomawHue 3aaanud (4 3aganuii- 20%)

2)  ®uHanbHbIK 3k3aMeH 80%.

Ope3 = 0.8 *03k3 + 0.2 * 003
IIpu oueHKke 3HAHUM HA IK3AMEHE YYUTHIBACTCSH:

1. YpoBeHb chOpMUPOBAHHOCTH YHUBEPCAIBHBIX, 00IETPO(ECCHOHAIBHBIX 1
1poheCCUOHAIBHBIX KOMITCTCHITUH.

2. YpoBeHb BIaJeHUS TEOPETUUSCKON 02301 UCIUIIINHBI, TPABUILHOCTh
(GhOpMYJIMPOBKH OCHOBHBIX TIOHATUI 1 TIOHUMAHUS 3aKOHOMEPHOCTEH TpHU
pelieHun 3aa4.

3. YMeHue pemmTh MOCTaBIECHHBIC 331291 32 OTPAHMYCHHBIN TIPOMEKYTOK
BpPEMCHU.

4. Jloruka, CTpyKTypa ¥ TPAaMOTHOCTh TUCBMEHHOTO M3JIOKEHUS PEIICHUS 3ada4H.
5. YMeHue 060CHOBATh MPAKTUYECKUE PE3YIHTATHI C TTOMOIIBIO TCOPHH U
MOATBEPIUTH TEOPHUIO C IIOMOIIBIO TIPOBEICHUSI MPAKTHUECCKUX UCCISIOBAHUIN U
HEOOXOINMBIX BBLIUYMCICHUMN.

6. YMmeHnue aenath 00001IEHNS U BBIBOABl OTHOCUTEIBHO MPAKTUYECKUX
PE3yNbTaTOB U HAYYHOM JTUTEPATYPHI, TPESIITIOKCHHON K MPOYTCHHIO.

I[J'ISI IMOJIYUYCHH OUCHKHU «OTJIUYIHO» CTYJACHT OOJIZKCH!

- MPOIEMOHCTPUPOBATH CBOOOAHOE BIaJCHUE MPOrPAMMHBIM MaTEPUATIOM;

- YMETb I'PaMOTHO ITOJIb30BATHCS TEOPETUYECKUM MAaTEPUAIIOM IIPU PELICHUN
3az1ady;

- IPaBWJIbHO (OPMYJIMPOBATH ONPEIEIICHUS IPU UCIIOJIB30BAaHNHU UX B PEILICHUU
3a/1a4 ¥ OTBETE HA TEOPETUUYECKUE BOIIPOCHI;

- IPOJIEMOHCTPUPOBATH YMEHUS CAMOCTOSTENIbHOM pabOThI ¢ HAYYHOU
JUTEPATypOi U HEOOXOIUMBIM TPOrPAMMHBIM 00€CTIEYCHUEM;

- YMETh PEIIUTD [TOCTABJICHHBIC 3a/1a4M U CZeslaTh 000CHOBAaHHBIE U yOETUTENIbHbIC
BBIBO/IbI HA OCHOBE IIOJIYYEHHBIX PE3YyJIbTATOB.

I[J'Iﬂ INOJIY4YCHHA OLICHKH «XO0pPOoII0» CTYACHT OOJIKCH!

- MPOIEMOHCTPUPOBATH IOCTATOYHO CBOOOJHOE BIAJCHUE TPOTPAMMHBIM
MaTepHaioM;



- YME€Th JIOCTAaTOYHO TPAMOTHO TOJIb30BaThCS TEOPETUUECKUM MaTEepUaIoM IIPU
pelIeHnn 3ajay;

- POIEMOHCTPUPOBATH 3HAHNUE OCHOBHBIX TEOPETUUECKUX MOHATUN U
OTIpEICICHUI TUCIUILTMHBI IPY PEIICHUH 3a/1a4;

- POJIEMOHCTPUPOBATH YMEHNE OPUEHTUPOBATHCS B HAYUHOU JIUTEPATYpPE U
HE0OXOMMOM MPOrPaMMHOM 00ECIICYEHUH;

- YMETh PEIIUTh 3HAUUTEIIbHYIO YacTh 33J1a4 U CJIeJIaTh JOCTaTOYHO
000CHOBaHHBIC U YOSIUTEIHLHBIC BBIBOJIBI HA OCHOBE TIOJIYICHHBIX PE3yJIbTATOB.

I[JISI IMOJIYUYCHH OUCHKHU «YAOBJIECTBOPHUTECJIBbHO0» CTYACHT JOJIKCH:

- IPOJIEMOHCTPUPOBATH 00IIee 3HAHNE IPOrPAMMHOT0 MaTepHaa;

- YMETh BOCIIOJIB30BAThCSI TEOPETUYECKUMH OCHOBAMH ITPOMIEHHOIO MaTepuaia
IIPU pELICHUH 3a/1a4;

- POIEMOHCTPUPOBATH 00IIIEE BJIaJIEHUE TOHATUITHBIM aNapaToM JUCLMILIAHBI
JUTsl IOHUMAHMSI POLECCOB, MPOUCXOAIINX B 3a/1a4ax;

- 3HaTh OCHOBHYIO PEKOMEHIyEMYIO IPOrPaMMO Hay4YHYIO JTUTEPATYPY U BIAJETh
a3aMH pabOThI C HEOOXOJUMBIM POrPAMMHBIM 00ECIIEUEHUEM;

- YMETh PelIaTh 3HAYUTEJIbHYIO YacTh 3a/a4.

OneHka «HeYyA0BJIETBOPUTEILHO)» CTABUTCA B CIIyYae:

- He3HAHUS 3HAYNTEIHLHOW YacTH IPOrPAaMMHOTO MaTeprara;

- HEYMEHHS TT0JIh30BaThCS TEOPETHUESCKMMHU OCHOBAMH IPOMJICHHOTO MaTepraia
IIPY peIICHUY 3a]1a4;

- HETIOHMMAaHHUSI IPOUCXOAIINX B 3a7a9ax MPOIECCOB;

- He3HaHUS TPeOyeMOoil HayYyHOU IUTepaTyphbl U HEYMEHHUS paboTaTh C
HEO0OXOMMBIM MTPOTPAMMHBIM 00ECIIEYCHUEM;

- HEYMEHUS peliaTh 3HAYUTEIbHYIO YaCTh MOCTABICHHBIX 3a/1a4.

7.5 ®POHA OLEHOYHBIX Cpe/CTB:

DoH/ OLeHOYHBIX CPECTB IPOMEXYTOYHOM aTTeCTAL UMY U TEKYLIEro
KOHTPOJIsI yCIIeBaeMOCTH 00y4daroIuxcs GOpMUPYyeTCs U3 TUIIOBBIX
KOHTPOJIbHBIX 33/IaHUU K 3K3aMeHY U IOMAIlIHUX 3aJaHUH.

le/lMepr BaﬂaHHﬁ, KOTOPpbI€ MOT'YT BCTPETUTDHLCA HAd IK3dMEHE UJIN B
AOMAaIllTHEM 3a/laHUHU

3agava 1.

BOHpOCLI «BCPHO», «HECBCPHO», «HCIACHO». I[aﬁTe paseepHymvle KOMMCHTApHUH 110
CJICAYIOIIUM BBICKA3bIBAHUAM:

10



(1) Ecnu tect JIptonra—bokca oTBepraet HyJEBYIO IMIIOTE3y O TOM, YTO BCE 3HAUCHHUS
YaCTHOUW aBTOKOPPEISILIUOHHON (DYHKIIMM BIUIOTH JO LIECTOrO Jjara paBHbI
HYJII0, TOHauMeHbInen noaxoasmein ARMA Moienbpio MOXKeT OBITh TOJIBKO
AR(6). A eciti HEOTBEPTaET, TO 3TO OEJIBIN LIYM.

(2) B perpeccuu 0JHOr0 HECTALMOHAPHOTO Psia Ha Apyroi Y, = fg + fX + ucamoe
[JIaBHOE — CTATHCTUYECKAsK 3HAYUMOCTh Kod(ddurnenta f1. OcranbHbie MEpbI
KayecTBa TaKoM perpeccuu (Kakue, KCTaTh?) He UMEIOT PEHIAIOIIEro 3HaYeHUs.

(3) Tect I'pamkepa He naeT OTBETa Ha BOIMPOC O MPUYUHHO-CIICCTBEHHOMN CBS3U
MEX 1y HOKa3aTeJIsIMU, U TI0O3TOMY OH COBEPIIEHHO OECII0JIe3€EH.

(4) Paabl  TOXOMHOCTEW IIEHHBIX OyMar IIPEKPaCHO OIMMCBHIBAIOTCS OOBIYHOM
Mojzennbio ARMA, u ux pacnpeaeneHrue He 001aJal0T HUKAaKUMU HEOOBIYHBIMH
cpoiictBamu. [losTomy ucnonszoBanue mozeneit ARCH u GARCH (ue roBops yxe
00 acummetpruHbix TARCH) npencraBisieTcsi H3JIHIIIECTBOM.

(5) Jlnst BEIOOPKHM MaHEIbHBIX JAHHBIX C ABYMS BPEMEHHBIMH TMEPUOIAMHU OLICHKH
METOJIa BHYTPUTPYIIIIOBOTO TIpeoOpaszoBanus (within transformation) u oreHKu
METO/a MIEPBBIX PA3HOCTENU COBIIANAIOT.

(6) Ilpu ucnosib30BaHUM BEKTOPHOM aBTOPEIPECCHH ISl IPOTHO3UPOBAHUS CIICAYET
pUMeEHsITh puBeeHHYI0 popmy VAR (reduced form), crpykrypHas popma s
MMPOTHO3UPOBAHMUS HE TOIUTCS.

(7) Tak xak cTpykTypHyO GopMy VAR OIEHUTh HEBO3MOXHO, TO JJIsl HCCICTOBAHHS
BIIUSTHUSL HEOKUJAHHBIX IIIOKOB Y; CIISAYeT IPUMEHSTH npuBeeHHY0 dhopmy VAR.

(8) Tak kak BBICOKOYACTOTHBIC PSIABI JOXOAHOCTEH BEAyT ceOsl Kak OCIbIN IIyM,
TO TOpPH PErpecCUpOBAaHUM OJHOTO psifa JOXOAHOCTA Ha JIPYyroil HET
HEOOXOJMMOCTH B UCIIOJIB30BAaHUM TEXHHUKH BPEMEHHBIX psI0B. BromHe
JIOCTATOYHO MTPUMEHSATH OOBIYHBINMETO]] HAMMEHBIITUX KBAJIPATOB C OOBIYHBIMH
CTaHJAPTHBIMHU OIIMOKaMU, TaK K€ KaK M MPHU padoTe C KPOCC-CEKITMOHHBIMHU
JTAHHBIMHU.

3ap,aqa 2. Onumure npoueaypbl IMPOBEPKU BPEMEHHOI'O psiia Ha CTAHUMOHAPHOCTH U
npoucaypbl npeo6pa30BaHH${ HCCTAlIMOHAPHBIX PSAAO0OB B CTAHUMOHAPHBIC.

3agaua 3.

(1) (7 oukoB) KpaTko onuinuTe aBTOPErpecCUOHHYIO MOJICIIb C OJTHUM TTOPOTOM.

(2) BepHo 11, 4TO Tak Kak MOPOTrOBbIC MOCITH 00JIee CIIOKHBIC YeM OOBIYHBIC, TO
OHM JIy4Ylll€ ONMCHIBAIOT HAOJIF0JaeMbl€ JaHHbBIE U, CIIE€I0BATEIBHO, JAI0T
nydmuenpenackazanusi? O0bICHUTE OTBET.

(3) UccnenoBaTtenb MpeanoioKMI, YTO MPUYUHON, IO KOTOPOW HE BBITTOIHSIETCS
MapUTET MOKYNaTeIbCKOW CIOCOOHOCTH, SIBJISIFOTCSI TPAH3aKI[MOHHbBIE U3/IEPIKKU
W Jpyrue HECOBEpPUICHCTBA Ha pPBIHKE TOBapoB. lIpemmokure Mmoporopyo
ABTOPETPECCUOHHYIO MOJI€NIb, KOTOPYIO MOKHO OBUIO OBl HMCIIOJIB30BaTh JJIs
MPOBEPKU ITOr0 IMPEANONOKEeHUsA. B kauecTBe 3aBHCMMOM II€pEMEHHOU
paccMoTpuTe peanbHbli 00OMeHHBIM Kypc. CKOJBKOMOPOroB U, KaK CJIEACTBHE,
CKOJIBKO PEKMMOB MMEET CMBICII paCCMaTpUBATh ISl JAaHHOMMOAEIN?

(4) Hpyroii ucciieqoBaTeb MPEIIOKIIT CIEAYIONTYIO TPOIEYPY MPOBEPKU TOTO,
HY>KHA JIX IIOPOTOBasi MOJIE/Ib: OIIEHUTH MOporoByto aBroperpeccuto (TAR), 3aTem
OOBIYHYIO aBTOPETPECCHOHHYIO MOJIENb ¢ TEM e YnciioM JiaroB (AR), u
BOCTIOJIB30BATHCSI OOBIYHBIM TECTOM OTHOIICHHS TIPABIOIOI00MS ISl IIPOBEPKH
TUIIOTE3LbI O TOM, UYTO MOpPOTroBas MOACJIb HC HY’KHA. Kaxkue HCAOCTATKHU BbI MOKETC
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00HaAPYXUTh B TAKOM MOAX01e?

8. Y4yeOGHO-MeTOAUYECKOE U peCypCHOe obecrneyeHue AUCIUIIIMHbI

2.

3.

OcHogHas Aumepamypa

1.

Brooks C., Introductory Econometrics for Finance, 3rd Ed.,,
Cambridge: Cambridge University Press, 2014.
Stock J.H., Introduction to Econometrics, 3rd Ed., Pearson

Education Ltd., 2015.

Marnyc . Katbime II., Ilepeceuxuin A.dkoHomeTpuKa.
HauvanbHbeié kypc / Marnyc ., Kateiues I1., [lepecenkuii A. - 6-e usg,,
nepepab. v gom. - M. : Jleso, 2004. - 575.

9. PecypcHoe oGecnedyeHue (B T.4. 3/IGKTPOHHbIe OOpa3oBaTeJsibHbIE
pecypchi)

1.

Nowm

OduumanbHbIN cauT [leHTpa/JibHOTO banka PO, URL:
http://www.cbr.ru/

. Odunumanbubii calT Pocousneckoncantunra. URL: http: //www.rbc.ru/
. CnpaBO4YHO-00pa3oBaTebHbIN cauTt "Economicus". URL:

http://www.economicus.ru/

WUHTepHeT-pecypc A1 NpPOBEpPKM  TEKCTOB  Ha  IJIarvar:
https://plagiarism.org/

CIIC «KoucyabTanT Ilatoc». URL: http://www.consultant.ru
"BegomocTtu "Vedomosti". URL: www.vedomosti.ru

Thomson Reuters Eikon. ®unaHcoBas nadopmanysa: UHPOPMaALUOHHO-
aHAJIMTUYECKUK  TepMHMHas  (HOBOCTH,  pPbIHOYHBIE  JIaHHBIE,
aHaJIMTUYECKHE HCCeloBaHus, HHPOpMAIMA O CTpaHaX, OTPaACISAX U
KOMIIaHUSIX). URL:
http://www.tadviser.ru/index.php/%D0%9F%D1%80%D0%BE%D0%
B4%D1%83%D0%BA%D1%82:Thomson Reuters Eikon

RUSLANA. ba3a gaHHbIX 0 KoMnaHusax Poccun, Ykpannsl, KazaxcraHa, ¢
JleTaJIM3UPOBaHHOM oOTYeTHOCTbIO 3a 10 mnocaeanux Jset. URL:
https://ruslana.bvdep.com/version-
20181030/home.serv?product=ruslana

10. MaTepua/bHO - TEXHUYECKOEe U HHPOPMALIMOHHOE O6ecneyeHne
00pa3oBaTeJBLHOrO0 Npouecca no JUCHUININHE
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Y4yeGHbIe ayJUTOPUM AJIS1 NPOBEAEHMS 3aHATUM JIEKIIMOHHOTO TUNA -
YKOMIIJIEKTOBAHBI ClIeLlUaJIM3UPOBAHHOMN (Y4eOHOM) Mebesiblo, 0600pyL0BaHbI
KOMIBIOTEPOM, HMMEIOUIMM BbIXOJ, B HHTEpHET, BHUJAEONPOEKLHNOHHbIM
obopyZoBaHWEM JJisl Mpe3eHTauuhd M y4eObHbIX (UJIbBMOB, CpeJCTBaMHU
3BYKOBOCIIPOU3BEJIEHUs], JKPaHOM, MapKEpHOU [JOCKOM C MapKepaMy,
TeMaTU4YeCKMM HaboOpoM CJaiijoB, COOTBETCTBYIOIIUM pabodeld MporpaMme
JAUCLUIIJINHBIL.

YuyeGHble ayAUTOPUM AJ1S IPOBeJEeHUs 3aHATUI CEMUHAPCKOro THIA,
a TakKKe JJis TPyNnoBbIX M HHAUBUAYAJbHBIX KOHCYJbTAaLUM, JJs
NpOBeJeHHsI TEeKYyLlero KOHTPOJIA U NPOMEXYTOYHON aTTecTaluud -
YKOMILJIEKTOBAHbI crenyaJu3upoBaHHOU (yueb6HOI) Mebesblo,
MyJIbTUMEJUHUHBIM 00OPYJOBaHHEM, a TaKKe TeXHHYEeCKHUMH CpeACTBaMH
0Oy4eHHs, CHAYKAIIUMH JIJIsl  TPeJCTaBJeHUss Yy4yeOHOW HHPOpMaIUY,
MapKepHOH JOCKOM C MapKepaMH.

IlomewieHre AJIA CaMOCTOATEJBHOM PaGOThl - YKOMIJIEKTOBAHO
creluaJu3upoBaHHON (y4ebHOHM) Mebesiblo, OCHAIleHO KOMIbIOTEPHOU
TEXHUKOU C BO3MOKHOCTBIO MOAKJIIYeHHUSA K ceTU «UHTepHeT» U obecriedeHo
JIOCTYIIOM B 3JIEKTPOHHYI0 HWHQPOPMaLMOHHO-00pa30BaTe/JbHYI) Cpeay
OpraHHu3alUH.

[lomeleHne AJiA XpaHeHUsS] U NPOPUIAKTUYECKOr0 0O6C/AyKUBAHUS
y4eOHOro O0O6OpyAOBaHUS - YKOMIJIEKTOBAHO ClelHaJu3upPOBaHHON
MebeJiblo JIJ1s1 XpaHeHHs1 060py0BaHUS MU TEXHUYECKUMU CPeICTBAMU /il €T0
00CJIy?>KMBaHMUS.

Heo6xoaumMoe nporpaMMHoe oGecredyeHue:

OnepanyoHHas cucteMa: Windows 7, Windows 10

OducHbie nporpammbl: Microsoft Office, Libre Office, Google Docs

Yrenue PDF: Adobe Acrobat

NuTepHeT-6paysepnl: Mozilla Firefox, Google Chrome, Internet Explorer,
Opera

AnTuBupycHble nporpammbl: Kaspersky Endpoint Security

[Iporpammel nepeBoauuku: Google translate, Yandex translate

ApxuBaTopsbl: 7-Zip
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11. MeToagu4yecKre peKOMeHJal MM 0 00y4YeHMIO JIUL, C OrpaHUuYEeHHbIMU
BO3MOXXHOCTAMH 3J0POBbA

B cooTBeTCcTBMU ¢ MeTOoAW4YeCKHUMU peKOMeHAAUAMHA MUHOoOpHayku PP
(ytB. 8 ampensa 2014 r. Ne AK-44/05BH) mnpejnoJiaraeTcsi UCHO0JIb30BaTh
COIlMAJIbHO-aKTUBHblE U pedJIeKCUMBHbIE METOJbl O0YYEHHS, TEXHOJIOTHU
COLMOKYJIbTYPHOW peabWJUTALUU C LeJbl OKa3aHWsA I[OMOLIA B
YCTAHOBJIEHUH TOJIHOLLEHHBIX MEXJMWYHOCTHBIX OTHOILIEHHWH C JPYTUMHU
CTyJIEHTaMHM, CO3JaHUM KOMGQOPTHOr0 TICHUXOJOTMYECKOr0 KJMMaTa B
cTyZleHdeckor rpynmne. [log6op U pa3paboTka y4eOHbIX MaTeEpPUaAIOB
NPOU3BOJISITCS C y4YeTOM MpPeI0CTaBJAeHUs1 MaTepuasia B pa3iMiHbIX popMax:
ayivaJIbHOM, BU3yaJIbHOM, C UCIOJb30BAHUEM CHElUaJbHbIX TEXHUYECKHUX
CPeACTB YU UHPOPMaLMOHHBIX CUCTEM.

OcBoeHue aucyuIIMHBL  JMnaMu ¢ OB3  ocywecrBaserca ¢
MCII0JIb30BAaHUEM CpPEJICTB 00y4YeHHUs OOLIero U CHelUaJbHOr0 Ha3HayeHUs
(mepcoHa/JILHOTO Y  KOJUIEKTUBHOTO MCIOJIb30BaHUsA). MarepuaibHO-
TeXHUYeCKoe obecreyeHue NpeycMaTpUBa€eT NPUCIOCOOJIEHUE ayIUTOPUI K
Hy»xJaM Jyin1, ¢ OB3.

dopmMa  npoBeJeHUsA ~ aTTeCTallMu  JJisl  CTYJEeHTOB-UHBAJIW/0B
yCTaHABJMBAETCS C  Y4ETOM  MHJUBUAYAJbHBIX  NCUXOPU3UYECKUX
ocobeHHocTel. [liig ctyaenToB ¢ OB3 npeaycMmaTpuBaeTcs goctynHas ¢popma
npe/loCTaBJIEHUS 3a/laHUM OLIEHOYHBIX CPE/ICTB, 3 UMEHHO:

e B IIeYAaTHOM WJIM 3JIEKTPOHHOH popMe (/i1 JIUIL C HAPYIIIEHUSIMH OTIOPHO-
JIBUTATeJIbHOTO anmapara);

e B MeyaTHOU popMe WU 3JIEKTPOHHOU popMe C yBeJIMYEHHBIM IIPUPTOM U
KOHTPACTHOCTBIO (/151 I, C HAPYLIEHUSIMU CJIyXa, pe4H, 3peHUs);

¢ METO/IOM UTEeHHUs aCCUCTEHTOM 3aJlaHusl BCAyX (AJ1 JML, C HapyLIeHUsIMU
3peHust).

CTyZleHTaM C WHBAJWJHOCTbIO YBEJUYHMBAETCS BpeMsi Ha MOATOTOBKY
OTBETOB HA  KOHTpPOJIbHble  BONpPOChbL. /Jljids  TaKUX  CTY[EHTOB
npefycMaTpUBaeTcs JAOCTynHass ¢opMa NpeAoCTaBJeHUs OTBETOB Ha
3a/laHUs], @ UMEHHO:

e MNHUCbMEHHO Ha 6yMare WJid HaOOPOM OTBETOB Ha KOMIbIOTepe (AJs JHL] C
HapYILLIEHUSIMU CJIyXa, pedu);
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e BbIOOPOM OTBeTa M3 BO3MOXXHbIX BAPHAHTOB C MCIOJIb30BAHHUEM YCJYT
accucTeHTa (/i JIML, C HAPYLIEHUSIMU ONOPHO-ABUTAaTeJbHOTO alapara);

e yCTHO (AJ1g JMI, C HapPYLIEHUSMH 3pEHUS, OMOPHO-ABUTATENBHOIO
amnmapara).
[Ipy Heo6XOAUMOCTH [Jisl 00y4YaIIUXCS C MHBAJUJHOCTBIO Mpoleaypa

O€HWBAHUA pPe3yJIbTATOB O6y‘-IeHI/IH MOXKET INPOBOAHUTBLCA B HECKOJIbKO
DTaIlOB.
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