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1. llean u 3agaun TUCHUILINHBI

Ilenp Kypca — JaJbHEWIIME  pa3BUTUE  HABBIKOB  MCIOJb30BaHUSA
CTaTUCTHUYECKUX, OKOHOMETPUYECKMX  HHCTPYMEHTOB U  HHCTPYMEHTOB
IPOrpaMMUPOBAHUS, KOTOPBIE IIUPOKO UCIHOJIB3YIOTCS B SKOHOMHKE, OCOOCHHO B
obOnacTu (UHAHCOB M MAKpPOIKOHOMHKH. 3ajada Kypca — HAy4YHThb CTYACHTOB
paboTaTh ¢ 3KOHOMETPUKON BPEMEHHBIX pAI0B. MaTepuan yueOHOM AUCIMUIITUHBI
NIpEAHA3HAYEH U1 MCIIOJIb30BAHUS B MPAKTUYECKON NEATEIIBHOCTH, CBSI3AHHOM C
aHAJIM30M peabHbIX SKOHOMUUYECKUX SIBJICHUHN U ITPOLIECCOB B TAKUX O0JIACTAX Kak,
HanpuMep, MpUKIaJHas MaKpOIKOHOMUKA, (PUHAHCHI U IPYTHUX.

2. Ilnanupyembie pe3yJabTaTbl 00y4YeHMsI

Pe3ynmbraTroM OCBOGHHS OCHOBHOW MpOQeCcCHOHATBHONW 00pa3oBaTelbHOM
IpOrpaMMBbl  SIBJISICTCS  OBJIQJICHUE CTYACHTAaMH HAyYHO-HCCIICI0BATEIBCKUM,
IPOEKTHO-KOHOMHYCCKHM, aHAJTUTHYCCKUM, OpPraHU3allMOHHO-YIIPABICHYCCKUM
BUJAaMH TPOPECCHOHATBHON JEATCIIBHOCTH, B TOM 4YHCIC YHHBEPCaIbHBIMHU,
oGrrenpodecCHOHATLHBIMU ¥ MTPO(HECCHOHATBHBIMUA KOMITCTCHITHSIMH.

B pesysbrare 0OCBOCHHUS AUCIUIUINHBI BBIMTYCKHUK JOJDKCH:
3HATh OCHOBOIIOJIATAIONIYIO0 KOHIICTIINIO SKOHOMETPUICCKOTO aHaju3a CIIOKHBIX
YKOHOMUYCCKUX SIBIICHUH; OCHOBHBIC METOJIOJIOTHYSCKUE TOIXOBI U IPUHITUIIBI
NIPUMEHEHUS ariapaTa BpEMEHHBIX PSAOB B IPUKIIATHBIX UCCIICIOBAHUAXK; Oa30BbIC
TUIIBI YKOHOMETPHUSCKHUX MOJICIICH BPEMEHHBIX PSIO0B; CTAaTUCTHYCCKUE METOIbI
OLICHWBAHUS IMapaMETPOB HSKOHOMETPHUYECKOW MOJeJeH BPEMCHHBIX PSIJIOB;
TEXHOJIOTUIO ~ CTaTUCTUYCCKOW  TPOBEPKH  PA3JIMYHBIX  TUIIOTE3;  [PHEMBI
UHTEPIPETAINN PE3yJIbTATOB SKOHOMETPUYECKOTO MOICITUPOBAHHS.
yMeTb KOPPEKTHO OCYIIECTBIATH CHEIUPHUKAIUI0 SKOHOMETPUICCKUX MOJICIICH;
TI0JTb30BaTHCS KOMITBIOTEPHBIM MTPOTPAMMHBIM O00CCTICUSHUEM JIJISI pacueTa OIEHOK
apaMeTpPOB SKOHOMETPUYCCKHUX MOJICIICH; TPOBEPATH aJICKBATHOCTH MTOCTPOCHHBIX
MOJIeJICH BPEMEHHBIX PSJIOB W 3HAYMMOCTh MX IMapaMETPOB; MHTEPIPETUPOBATH
COJICP)KATEIbHBIA CMBICT TApaMETPOB PErPECCHOHHBIX MOJCIICH; PUMEHSThH
KOHOMETPHUCCKUE MOJICIIN B MPAKTUKE SKOHOMHUYECKOTO aHaINu3a; OCYIICCTBIISTh
HPOTHO3HBIE PACUETHI C MIOMOIIBIO MOCTPOCHHBIX SKOHOMETPUICCKHX MOJICIICH.
BJaJeTh METOJUKON TPOBEPKU COTJIACOBAHHOCTH JEAYKTHBHBIX MOJICICH C
pe3ysibTaTaMd  AMITUPHYSCKUX  HWCCIICIOBAaHUWM;,  ammaparoM W TEXHUKOU
YKOHOMETPHUYECKOTO MOJICIIMPOBAHHS  COIMATHLHO-IKOHOMHYECKUX TPOIIECCOB;



HaBbIKaMU HPOBCACHHUA CIIOKHBIX KOMIIBIOTCPHBIX pPaCd€TOB C HCIIOJIb30BAHUCM

SKOHOMETPUYECKHUX MOJIEIIEH.

3. Komnerenuuu, gpopmMupyemMbie JUCHUIIIMHON

Z[I/ICI_II/IHJ'II/IHa HarpaBJICHA Ha d)ODMHDOBaHI/Ie YHUBCPCAJIbHBIX KOMHeTeHHHﬁ:

VK-1.  CnocobGeH  OCyIIECTBIISTH
KPUTUYECKUA  aHalu3 MPOOJIEMHBIX
CUTyallUd Ha OCHOBE CHCTEMHOIO

OcyniecTBiIsgeT KpPUTUYECKUM aHau3
npoOJEeMHBIX CHUTyalluid Ha OCHOBE
CUCTEMHOTO MOJX0Ja, BbIpAOATHIBATH

MOJX0/a, BbIpadAThIBATh CTPATETHIO | CTPATETUIO ACHCTBUIMA

JeUCTBUN

JlucumiuinHa  HampasJieHa Ha  (GopMupoBaHue  00I1enpodecCHoHAIBHBIX
KOMITETEHIINU

OIIK-1. CniocobeHn npuMeHsATh 3HaHUSA
(na YPOBHE)
byHIaMEHTAIPHONM ~ YKOHOMHUYECKOM

IIPOABUHYTOM

HAayKd TIPU PEHICHUM MPAKTUYECKUX U
(nm) uccnenoBaTeIbCKUX 3a1a4

[Ipumensier 3HaHus (Ha TPOJBUHYTOM
YPOBHE)
HKOHOMHUYECKON HayKH MpPH PEIICHUH
(vm)

byHIaMEeHTaIbHON

IMPAKTHYCCKHUX u
HCCICAO0BATCIbCKUX 3a1a4

Crocoben
uH(pOpMAaIMOHHbIE

OIIK-5.
COBpPEMEHHBIEC

HCIIOJIB30BaTh

TCXHOJIOI'MU W IMMPOIrpaMMHBIC CPCACTBA

Opy  peuieHuu  Mpo(ecCHOHATBHBIX

3aja4

Hcnonp3yer COBpPEMECHHBIE

WHPOpPMAIIMOHHBIE  TEXHOJIOTUU U
MPOrPaMMHBIE CPEACTBA MPU PEIICHUU

HpO(l)CCCI/IOHaJIBHBIX 3aJga4

Z[I/ICI_II/IHJ'II/IHa HarrpaBJICHA Ha d)ODMI/IDOBaHI/Ie HDOd)GCCHOHEUII)HI)IX KOMHCTGHHI/II;'II

(bYMHAHCOBBIX YCIYT

ITK-2. Cnoco6en | [IpegocraBnsger mnotpeduTento (HUHAHCOBBIX
OCYILIECTBIISITh ¢uHaHCcOBOE | yCIyr  HMH(OpMAnMIO O  COCTOSHUM  H
KOHCYJIbTUPOBAaHUE o | HEPCICKTHUBAX PbIHKA, TCHACHIOUAX B
LIPOKOMY criextpy | ©3MEHCHHH KypCOB LIEHHBIX Oymar,

MHOCTPAaHHOU BAJIIOTHI, YCIIOBUM 110

OAHKOBCKHM MPOAYKTaM M yCIayram

YCIYT

PazbsicHsier cyThb (UMHAHCOBBIX MPOAYKTOB,
IOPUIUYECKUX u
XapaKTEepUCTUK (PUHAHCOBBIX MPOAYKTOB H

O9KOHOMHWYCCKHUX




ObecrnieunBaeT B3aUMOJICUCTBUE CTPYKTYPHBIX
MOApPA3ICIICHUA OPraHU3alyy IIPU COBMECTHOU
JEATENbHOCTH; Y4YacTBYE€T B IUIAHUPOBAHUU
MEPOIPHUITUNA, HAITPABICHHBIX HA MOBBIIICHUE
KauecTBa (PMHAHCOBOTO CEpBHCA OPraHHU3AINH

4. MecTo TUCHUIIMHBI B CTPYKTYpe 00pa3oBaTeibHOH MPOrpaMMbl

JlucourirHa « DKOHOMETPHKA - 2» oTHOcHTCS K O0s3aTenbHOM yacTu biioka 1

ydueOHOro miaHa mporpaMMbl «VICKyCCTBEHHBIM HMHTEIUIEKT U (DUHAHCOBBIC

TexHosiorum». O6mas Tpy10éMkocTh 3 3.e., 108 Jacos.

5. CoaepxaHue H CTPYKTYpa Y4eOHOH JUCHMIIIUHBI

Tpy TpynoemMkocTb dopm
noe (axazeM. yachl) upye
MKO KonTakTtHas pabora | Cam| Mble
CTh MPETo1aBaTess ¢ OCTO| KOMII
Ha3BaHne paznena TUCIMILIAHBL (3au 0 obynarontmucs ATeI | STEHN
CTH 0 Jlex | Ce | Jlab. |pHasg| UM
I3 I ouu | MH pab. |pabo
eIuH | as HA | W/umm | Ta
HIBI pHBI Jp.
) BH/IBI

1 MopeanpoBaHue U NpeICKa3bIBaHUE C 20 6 3 11 [y
HMCI0JIb30BAHUEM OJHOMEPHBIX OIIK-1,5
BpPEeMEHHBIX PS/I0B.

ABTOKOppENISIIIHOHHAS (PYHKITHS,
ABTOPETPECCUOHHBIE MPOLECCHI,
MIPOTHO3UPOBAHUE BPEMEHHBIX PSIIOB.

2 MHuoromepHsie Mogean. CMeleHue 19 5 ) 12 | v
OJHOBPEMEHHBIX YPaBHEHUH. OHK-1,5
OpnHOBpeMEeHHBIC ypaBHEHHUS B (PMHAHCAX.

Mojenu BEKTOPHO aBTOPErPECCHUM.

3 MopaeanpoBaHue J0JT0CPOYHBIX 20 6 3 11 | v
B3aMMOCBsi3el B puHAHCaX. OIIK-5,
CranroHapHOCTh U MPOBEPKA €TMHUYHBIX 2
kopHe. Kounrerpanus, TeCTbl Ha
KOMHTErpanuio. MeTo bl OLIEHKU
apaMeTpoOB B KOMHTEIPUPOBAHHBIX
CHUCTEMaX.

4 MopespoBaHue BOJIATHIBHOCTH U 20 6 3 11 | v
Koppeasuuu. Moaenu BoJIaTUIbHOCTH. OIIK-
Mopnenun ARCH u GARCH.




1,5, IK-

3 JanbHelimee pa3BuTHe
perpeccHOHHOro anaausza. Mozaenu
nepekiaoueHus. OrpaHu4eHHbIE
3aBHUCHMBIE TIEpeMeHHBIe. MeToabl
CUMYJISIIIU.

20 5 3 12 | 258

OIIK-
L5,

dopma MPOMEKYTOUHOH aTTECTAIINH - 9 Sﬁé

9K3aMCH 1.5,
TK-2

UTOrO 3 |108 | 28 | 14 57

6. YueOHO-MeTOAMYECKOE 00eceueHre CAMOCTOATEIbHOI padoThI

Ha nepBoii nekuuu o0ydaromuMcsi OOBSIBISIIOTCA YCJIOBUS UM TPEOOBaHUS K
OCBOEHHUIO JUCIMIUIMHBI B COOTBETCTBUM € U3N0XKeHHbIMU B PIIJ]. OOyuarommmcs
PEKOMEHAYETCS B paMKax Ka)XZ[0¥ TEMbI O3HAKOMUTBCS € IPEIII0KEHHON OCHOBHOM
JIUTEPATypPOU, BBIIIOJIHUTH IMCbMEHHO JOMAIIHUE 3aJaHUs U1 IPOBEPKU YCBOCHUS
MaTepHaa.

CylI1ecTBEHHYI0 4acTh CaMOCTOATEIbHONW pabOThl OOYyYarOIIMXCS COCTABIISET
CaMOCTOATENIbHOE H3y4Y€HUE YYEOHBIX W HAyYHBIX M3JaHUM, JEKUHOHHBIX
KOHCIIEKTOB, PEKOMEHJIOBAHHOW OCHOBHOM W JOIOJHUTEIBHOW JINTEPATypHI,
UHTEPHET-PECYPCOB U TIP.

s obecrnieueHusi CaMOCTOSTENbHOM pabOThl 00y4aroUmMxcs pa3padboTaHbl
«MeTonnyeckue peKOMEHJALMHU 10 OpraHu3alMM CaMOCTOSATEIbHONH paboOThI
oOyJaromuxcs», B KOTOPBIX ONKCAaH MOPSAJOK paboThl C Hay4HOM JIUTEpaTypoH,
JaHbl PEKOMEHJALMU 10 HaNMCaHUI0 pedeparoB, 3cce, KOHCIEKTOB, PELEH3HH,
aHHOTALW{, PEIICHUIO KEUCOB U T.II.

7. (I)OprI KOHTPOJIA H (l)OHI[ OLHECHOYHBIX CPEACTB AJIdA IMPOBECACHUA TCKYIIECT0
KOHTPOJIA YCIICBACMOCTH U HpOMeH(yTOqHOﬁ aTreCTallu Mo TMCIOMIIJIMHE

7.1 IlpomMexyTOYHAS ATTECTAUA

[IpomexxyTouHast arrecrauus IO AUCHMIUIMHE NpeaycMoTpeHa B (opme
PK3aMeHa. DK3aMEHAIMOHHBbIC 3aJaHus (HOPMHUPYIOTCS Ha OCHOBE JOMAIITHUX
3aIaHU U MaT€PUAJIOB JIUCIUTIIIUHBI.

7.2 Tekyuuii KOHTPOJIb YCIIEBAEMOCTH 00y4YAIOIMXCH



Texymuii KOHTPOJIb ycIeBaeMOCTH OOydJaronuxcst (GOpMHUpPYETCs Ha OCHOBE
BBITIOJTHCHUS MUCHbMEHHBIX JJOMAITHUX 3aJJaHUH

7.3 Ilpouexypa oueHMBaHHUSI 3HAHMH, YMEHHiIl, HABBIKOB M (HMJIM) ONBITA
HAeSITeIbHOCTH, XapaKTepu3yiux GopMupoBanne KOMIeTeHIUIH.

®opMUPOBAHUE OLIEHKH POMEKYTOUYHON aTTECTALUN

IKoHoMempuka — 2
Jlomalrnue 3agaHust duHaNBEHBIN DK3aMEH
0
Bec (%) 20 80
KommuecTBo 4 1
Dopmupyemere VK-1, OTIK-1,5, TTK-2 VK-1, OTIK-1,5, TTK-2
KOMIOETEHINN

Jlomamiaue 3amanusi: 4 NUCbMEHHBIX JOMAIIHUX 3aaHus. Crada JOManiHero
3aJlaHus TIO3/HEE YCTAHOBJIEHHOTO CPOKA MPUBONT K CYIICCTBEHHOMY CHIDKCHHIO
orneHky. OOIIas OIEHKA 3a JOMAITHUE 3aJaHus €CTh CyMMa OIICHOK 3a KaXK/I0e
3aJlaHue, ACJICHHAs Ha KOJWYECTBO JIOMAITHUX 3a/TaHHMH.

duHaNbHBINA 9K3aMEH MPOXOIUT B TUCbMeHHOH hopMme B hopmate closed-book
U COCTOUT U3 HECKOJbKMX TEOPETHUECKHX BOIPOCOB M HECKOJIbKUX 3aJad, Ha
KOTOpbIE CTyJE€HTaM HY>KHO JaTh MUCHMEHHBIA Pa3BEPHYTHIM OTBET CO BCEMU
HEOOXOIMMBIMU JTsI PEIICHUS 33]1a4 BEIYUCICHUSMHA U TIOCTPOCHUSMH.

Kpamkue Memoouveckue pekomendauuu no n0020mosKe K IK3AMEHY !

[ToaroToBKa K 3K3aMeHY M €ro pe3yJIbTATUBHOCTb TPeOyeT yMEHHUsI ONTUMAJIBHO
OpraHM30BbIBaTH CBOE Bpems. MpaeanbHO, €CIM CTYJEHT ITO3HAKOMMWICS C
OCHOBHBIMM IMIPEJCTAaBICHUSMH W NOHATHUAMU Kypca B ayJUTOPHOM IIpoliecce
U3Y4YEHUS AMCHMUIUIMHBL. Toraa moAroToBKa K 3a4eTy MO KOHTPOJBHBIM BOIPOCAM
MO3BOJIUT CUCTEMATHU3UPOBATh MaTepHall U TIIy0XkKe ero yCBOUTb.

PaboTy nyumie HauMHATBH C pacHpele’eHUs NPEIJIOKEHHBIX KOHTPOJIbHBIX
BOIIPOCOB 110 pa3zielaM U TeMaM Kypca.

3areM HEOOXOJUMO HM3YyYHUTh PEKOMEHJIOBAHHBIE TEOPETHUYECKUE HCTOUYHUKHU
(KOHCHEKT JIeKIUH, yueOHUKH, MOHOTpaduu, CIaiabl K JEKLUIM).

IIpy wu3ydyeHuum Marepuana CJ€AyeT BBIIEHATbH OCHOBHBIE TIOHATUS U
olpezeseHus, MOXKHO UX 3aKOHCIIEKTUPOBaTh. BblieneHne onopHbIX NOHATUHN 1aeT
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BO3MOXHOCTb ~ CHCTEMAaTHU3UpOBaTh  MPEJICTABIEHUS 1O JUCLMUIUIMHE W,
COOTBETCTBEHHO, PE3YJIbTATUBHEE OJATOTOBUTHCS K IK3AMEHY.

DK3aMeH MPOBOJUTCA B MUCbMEHHOU (hopMe, B pe3yibTaTe KOTOPOro CTYACHT
JOJIKEH PEIIUTh IMOCTABIECHHYIO 3a/1ayy U apryMEHTUPOBATh pelieHue. Y CIIEIIHbIN
OTBET Ha S5K3aMEHAI[MOHHBIM BONPOC MpEeAroaraeT MNpolecc MTPOAYyMbIBAaHUS
JIOTUKH U3JI0KEHUS MaTepHuaIa.

7.4. MeToau4ecKkue MaTepUaJibl MO NMPoueAype OLeHUBAHUS

Onenka pabOTHl OOYYAOMIMXCS TMPOU3BOAUTCS, HMCXOAS W3 OOIMIEH CyMMBI
OamioB, HaOpaHHBIX B TeueHUe Kypca. s oueHuBaHMS YPOBHS OCBOCHHS
MaTepuaa 1o AUCHUIUTMHE UCTIONB3YETCs CIEAYIOas Kajla OIeHOK:

1)  Homamnue 3ananus (4 3aganuii— 20%)

2) @uHanpHbIN 5k3aMeH 80%.

Ope3 =0.8 * Ok3 + 0.2 * 003
IIpu oueHke 3HAHMI HA IK3aMeHe YYUThIBAETCS:

1. YpoBeHs chopMUPOBAHHOCTH YHHUBEPCATBHBIX, 00MIETTPOGECCHOHATBHBIX U
npo¢eCCUOHATIBHBIX KOMITETCHITUH.

2. YpoBeHb BIAJEHUS TEOPETUUECKOM 0a30i1 NUCIUTIIIUHBI, TPABUILHOCTD
GbopMYJIMPOBKH OCHOBHBIX MOHATUN Y TOHUMAHUS 3aKOHOMEPHOCTEHN MIPU
pelIeHnu 3a1a4.

3. YMeHue pemuTh MOCTaBICHHBIE 337a41 32 OTPAHUYEHHBIN IPOMEKYTOK
BPEMEHHU.

4. Jloruka, CTpyKTypa U TpaMOTHOCTh TUCbMEHHOTO U3JIOKEHHUSI PEILICHUS 3a/1a4uu.
5. YMeHue 060CHOBATh MPAKTUYECKUE PE3YIHTATHI C TOMOIIBIO TEOPUH U
MOATBEPAUTH TEOPUIO C TOMOUIBIO MPOBEACHUS TPAKTUUYECKUX UCCIEIOBAHUN U
HEOOXOIMMBIX BBIUMCIICHUH.

6. YMeHue fenath 0000IIEeHUS U BEIBOIBI OTHOCUTEIBHO MPAKTHIECKUX
pe3yJIbTaTOB U HAYYHOU JIUTEPATypPbl, PEJIOKEHHOM K TPOUTECHHUIO.

I[J'ISI MMOJY4YCHHUA OLUCHKN «OTJIHUIHO» CTYJACHT JOJIXKCH!:

- IPOJIEMOHCTPUPOBATH CBOOOIHOE BJIaJICHUE MPOTPAMMHBIM MaTEpUAIIOM;

- YMETb I'PaMOTHO ITOJIb30BATHCS TEOPETUIECKUM MATEPUATIOM IIPU PELICHUN
3az1adg;

- IPaBMWJIBHO (POPMYIIMPOBATH OMPEICIICHHUS IPU UCIIOJIB30BAHNHU UX B PEIICHUN
3a/1a4 ¥ OTBETE HA TEOPETUYECKUE BOIIPOCHI;



- MPOJIEMOHCTPUPOBATh YMEHHUS CAMOCTOSITEILHOM PA0OTHI C HAYYHOU
JUTEPATYPOU U HEOOXOAUMBIM MTPOTPAMMHBIM 00ECIIEYCHUEM;

- YMETh PEIIUTh MOCTABIECHHBIC 3a7a41 U CJENaTh 000OCHOBAHHBIC U YO IUTEIHHBIC
BBIBOJIbI HA OCHOBE IOJIYYEHHBIX PE3YJIbTATOB.

I[J'ISI IMOJIYYCHHUA OLCHKHN «X0pomI0» CTYJACHT AOJIKCH:

- MPOJIEMOHCTPUPOBATH JIOCTATOYHO CBOOOHOE BIIAJICHUE TPOTPAMMHBIM
MaTepuaIoM;

- YMETh JIOCTaTOYHO TPAMOTHO MOJIb30BAThCS TEOPETUYECKUM MaTEpUaAIOM IIPU
pELICHUN 3a/a4;

- MPOJEMOHCTPUPOBATh 3HAHWE OCHOBHBIX TEOPETUUECKUX MOHATUM U
OTpEeeICHUI NTUCITUIUIMHBI IPU PEIICHUH 3a]1aY;

- MPOJIEMOHCTPUPOBATh YMEHHUE OPUEHTUPOBATHCS B HAYUHOU JIUTEPAType U
HEO0OXOIMMOM MPOrPAMMHOM 0OECIICUEHUH;

- YMETh PELIUTh 3HAYUTEIBbHYIO YaCTh 33/1a4 U CAENAaTh JJOCTATOUYHO
000CHOBaHHBIC W YOCIUTEIbHBIE BHIBOIBI HA OCHOBE MOJIYYEHHBIX PE3YJIHTATOB.

I[J'IH MOJIYHYCHUA OLCHKN «YAOBJIETBOPUTEC/IILHO» CTYACHT JOJIKCH:

- IPOJIEMOHCTPUPOBATH O0IIIee 3HAHNE TPOrPAMMHOTO MaTepHalia;

- YMETb BOCIIOJIB30BAThCS TEOPETUUECKUMH OCHOBAMH MTPOMICHHOTO MaTepHrasia
IIPH PEIICHUH 3a7a4;

- IPOJIEMOHCTPHUPOBATH 00IIIee BIaICHNE TOHATUHHBIM aIapaToM JUCIUATITTHBI
JUTS IOHUMAHHUS [TPOLIECCOB, MPOUCXOIAIINX B 3aa4aXx;

- 3HaTh OCHOBHYIO PEKOMEHIyEMYIO IPOrPaMMON HayYHYIO JINTEPATypy U BIAJIETh
azaMu pabOThI C HEOOXOUMBIM MPOTPAMMHBIM 00€CTICUCHUEM;

- YMETh PelIaTh 3HAYUTEIbHYIO YacTh 3a71a4.

OHGHKa «HEYAOBJECTBOPUTEJIbHO>» CTABUTCA B ClIydac:

- HE3HAHUS 3HAYUTEIBHOM YaCTU IPOrPAMMHOI0 MaTepHala;

- HEYMEHUS I10J1b30BaThC TEOPETUUYECKMMU OCHOBAMM MPOMAEHHOTO MaTepraa
[P pELICHUH 3a/a4;

- HETIOHUMAaHUs NIPOUCXOASAIIMX B 3a/1a4ax MPOLECCOB;

- He3HaHUA TpeOyeMol HayYHO! JUTEepaTyphl U HEYMeHuUs: paboTaTh ¢
HEO0OXOIMMBIM ITPOTPAMMHBIM 00ECIIEYEHUEM;

- HEYMEHUS pellaTh 3HAYUTEIbHYIO YaCTh TOCTABICHHBIX 3a/1a4.

7.5 ®oH OLIECHOYHBIX CPEACTB:



@OH/1 OLIEHOYHBIX CPEJICTB MPOMEKYTOYHOM aTTECTALUU U TEKYIIETO KOHTPOJIS
yCIEBAEMOCTH 00yYaroIIMXcst POPMUPYETCS U3 TUMOBBIX KOHTPOJIBHBIX 3aIaHUM K
9K3aMEHY U JJOMAIIIHUX 33JIaHUH.

IIpumepsl 3a1aHuii, KOTOPbIe MOT'YT BCTPETUTHCS HA IK3aMeHe UJIM B
AOMAILIIHEM 32 IaHUH

3agaua 1.

Bomnpocsl  «BEpHO», «HEBEPHO», «HEICHO». JlauTe paszeepHymvle KOMMEHTApUHU II0
CJIEYIOIIAM BBICKA3bIBAHUSM:

(1) Ecma Tect JIptonra—bokca oTBepraer HyJIeBYIO THIIOTE3y O TOM, YTO BCE 3HAUCHHSI
YaCTHOW aBTOKOPPENSIIMOHHON ()YHKIIMHU BIUIOTH 0 IIECTOrO JIara paBHbI HYJIIO, TO
HauMeHbIer noaxo et ARMA mozensio MmoxkeT ObITh ToJIbKO AR(6). A eciiu He
OTBEPraeT, TO 3TO OEJIbIH HIyM.

(2) B perpeccun oHOr0 HECTalMOHAPHOTO psifa Ha apyroit Yt = Po + P1X¢ + utcamoe
TJIaBHOE — CTaTHCTUYECKas 3HauYuMocTh koddduumenta Bi. OcranbHble MEpbI
KadecTBa Tako# perpeccuu (Kakue, KCTaTh?) He UMEIOT PEIaoIIero 3HaYCHUsI.

(3) Tect I'pankepa He JaeT 0TBETA HA BOIPOC O MPUUUHHO-CIIECTBEHHOM CBSI3U MEXKIY
MOKa3aTesIMH, U TI0O3TOMY OH COBEPILIEHHO OeCIoJe3eH.

(4) Psaner noxomHOCTEW IIEHHBIX OyMar MpeKpacHO OMUCHIBAIOTCS OOBIYHOW MOJIEIBIO
ARMA, u ux pacrnpeneneHue He 00JIaaloT HUKAaKUMU HEOOBIYHBIMU CBOWCTBAMH.
[Tostomy wucnons3oBanue mozenet ARCH u GARCH (He rosops yxe 00
acummetpuuHblx TARCH) npezacraBnsercss H3IUILIECTBOM.

(5) Ans BBIOOpKM TMAHENBHBIX JAHHBIX C JBYMS BPEMEHHBIMU IEPUOJAMHU OLIEHKH
METOJla BHYTPHUTPYIIIOBOr0 mpeobpazoBanus (within transformation) u oreHku
METO/1a IEPBBIX PA3HOCTEN COBNAAAOT.

(6) IIpu umcmoNb30BaHUHM BEKTOPHOW aBTOPErPECCHU JJIsl MPOTHO3UPOBAHMS CIIEHAYET
npuUMeHsTh npuBeaeHHyo ¢popmy VAR (reduced form), ctpykrypnas ¢gopma s
IIPOrHO3UPOBAHUS HE FOJUTCS.

(7) Tak xak cTpykTypHyto ¢dopMy VAR OLIEHUTH HEBO3MOXKHO, TO ISl HCCIEAOBAHUS
BIIUSTHUSI HEOXKHUIAHHBIX [IIOKOB Yyt ClIeAyeT MPUMEHATh puBeieHHy10 popmy VAR.

(8) Tak xak BBICOKOYACTOTHBIE Psi/Ibl TOXOTHOCTEH BEIYT ceOs Kak Oemblil myM,

TO MPH PETPECCUPOBAHUH OJHOTO PsAJIa TOXOAHOCTH Ha APYTOil HET HEOOXOAUMOCTH
B HCIOJIb30BAHUM TEXHUKHU BPEMEHHBIX PsAIOB. BIOHE MOCTaTOYHO MPUMEHSTH
OOBIUHBIN METO/I HAMMEHBIINX KBAPATOB C OOBIYHBIMU CTAHIAPTHBHIMU OLITHOKaMH,
TaK ke KakK U Ipu padoTe ¢ KPocc-CEKIIMOHHBIMU TaHHBIMH.

3agaya 2. OnummTe OpoLEeAypbl NMPOBEPKM BPEMEHHOIO pPsiia HA CTALlMOHAPHOCTb U
IpoIeypbl IPeoOpa30oBaHus HECTALIMOHAPHBIX PS/IOB B CTAllHIOHAPHBIE.

3agaua 3.
(1) (7 ouxoB) Kpatko onuimTe aBTOPErpecCCUOHHYIO MOJEIb C OJJHUM ITOPOTOM.

(2) BepHo 51, 4TO Tak Kak NOPOTrOBbIE MOIETH O0JIEE CIOKHBIE YEM OOBIYHBIE, TO OHU
Jydllle ONUCHIBAIOT HAa0II0JaeMble JaHHbIE U, CIIE0BATEIbHO, TAIOT JIyUllIne
npenckazanusi? OObsSCHUTE OTBET.

(3) UccnenoBatens MNpeanoiaOXKHI, YTO HPUYMHON, 1O KOTOPOW HE BBIMOIHACTCS
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MApUTET TMOKYIATENbCKOW CTIOCOOHOCTH, SIBJSIOTCS TPAH3aKIIMOHHBIC M3JEPKKH U
JpyTU€ HECOBEpIICHCTBA HA pPbIHKE TOBapoB. I[lpemioxuTe MNOPOroBYyIO
ABTOPErPECCHOHHYIO MOJENb, KOTOPYID MOXHO OBbLIO OBl HMCHOJB30BaTh IS
MIPOBEPKHU 3TOTO MPENONoKeHUs. B kauecTBe 3aBUCHMOI IEpeMEHHOM pacCMOTpUTE
peanbHbIil 00MeHHBIN Kypc. CKOIBKO TOPOTOB U, KaK CIEICTBUE, CKOIBKO PEKUMOB
HMMEET CMBICI pacCMaTpuBaTh AJis JaHHON Mojenu?

(4) Hpyroii uccienoBatens IPeUIOKII CIETYIONIYIO IPOIEAYPY IPOBEPKU TOTO, HY>KHA
JIM TIOPOTOBast MOJIETb: OLIEHUTH OporoByto aBroperpeccuto (TAR), 3aTemM 00bIYHYIO
ABTOPETPECCUOHHYIO MOJIEIb C TEM K€ Uunuciiom JiaroB (AR), 1 BOCTIONB30BaThCs
OOBIYHBIM TECTOM OTHOIIEHHS MPABIOTIOA00MS 7Sl POBEPKHU TUIIOTE3BI O TOM, YTO
MOPOTOBast MOJICTh HE HykKHA. Kakue HeZJ0CTaTKH BBl MOXKETE OOHAPYKUTH B TAKOM
noaxoje?

8. YueOHO-MeTOAMYECKOE U pecypcHOe o0ecniedeHrue TUCHUIIIMHBI

Jlumepamypa

1. Marnyc f., Kateiues I1., [Tepeceukuit A. OxoHomerpuka. HauanbHbiil Kypc
/ Marnyc ., Kateimes I1., [lepecenkuii A. - 6-¢ u3a., mepepad. u gor. - M. :
Hemno, 2004. - 575 c.

2. Brooks C., Introductory Econometrics for Finance, 3rd Ed., Cambridge:
Cambridge University Press, 2014.

3. Stock J.H., Introduction to Econometrics, 3rd Ed., Pearson Education Ltd.,
2015.

Pecypcnoe obecneuenue (B T.4. 31€KTPOHHBIE 00pa30BaTENIbHBIE PECYPCHI)

Od¢uunaneheiii caiit LlentpansHoro banka P®. URL: http://www.cbr.ru/
Od¢uunaneheiii cailt Poconsneckoncantunra. URL: http://www.rbc.ru/
HNHutepHeT-pecypce Ui IPOBEPKU TEKCTOB Ha ILIaruar: https:/plagiarism.org/
CIIC «KouncynbranT [Lmroc». URL: http://www.consultant.ru

"Benomoctu "Vedomosti". URL: www.vedomosti.ru

YHuBepcuterckas 6uonuorexka onnaitH. URL: www.biblioclub.ru

OBC «JIanb». URL: https://e.lanbook.com/

KBantunb (MeXIyHApOAHBIA HIKOHOMETPUUYECKHM JKypHall Ha pPYCCKOM
s3pike). URL: http://www.quantile.ru/

i A i

9. MaTepuaJIbHO — TeXHUYeCKOe U HH(popMallMOHHOE 00ecIeYyeHue
00pa30BaTeJBHOIO IPOLECCA M0 JUCUHUIINHE
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YueOHble ayIUTOPUH Ui TPOBEAeHHS 3aHATUI JIEKHMOHHOIO THNA —
YKOMIUICKTOBAHbBI ~ CHEIUAIM3UPOBaHHON (y4eOHOI) Mebenbio, 000pya0BaHbBI
KOMIIBIOTEPOM, HMEIOIIUM  BBIXOJ] B  HMHTEPHET, BHUACONPOCKIIMOHHBIM
o0opynoBaHueM [UIsi TOpe3eHTauMid U y4yeOHbIX (UIBMOB, CpEACTBaMHU
3BYKOBOCTIPOM3BEJCHHS, OKPAaHOM, MApKEpHOM JIOCKOM C  MapKepamu,
TEMaTUYECKMM Ha0OpOM CJaiJIoB, COOTBETCTBYIOUIMM pabodeil mporpamme
JUCLUITUHBL.

Y4yeOHble ayIUTOPUM [JI1 NMPOBEJEHUsS] 3aHATHI CEMHMHAPCKOro THUMA, a
TaK:Ke JJIsl TPYNNOBBIX U HHIAMBHAYAJIbHBIX KOHCYJIbTAMM, 1JI5l IPOBEIEeHHUS
TEKylIero KOHTPOJII W NPOMEXKYTOYHOH aTTecTallMd — YKOMIUICKTOBAHBI
CHeIMATM3UPOBAHHON (yueOHON) MeOeNblo, MyJIbTUMEINHHBIM 000pyI0OBaHUEM, a
TaK)K€ TEXHUYECKHMMH CPEJCTBAMHU OOYUYCHHS, CIyXAIlUMHU IS TPEICTaBICHUS
y4aeOHOM nHpOpMAIINK, MAPKEPHOH JOCKOM C MapKEepaMHU.

Iomemenue [JiA CaMOCTOAATEJbHOM PadoOTBl —  YKOMIUIEKTOBAHO
CrielMaIN3UPOBaHHOM (YueOHOM) MeOesbI0, OCHAIIIEHO KOMITBIOTEPHON TEXHUKOM €
BO3MOXKHOCTBIO TOAKIIOUCHUSI K ceTu «MHTepHeT» U obecreyeHo AO0CTYIOM B
AIIEKTPOHHYIO HH(DOPMALIMOHHO-00pa30BaTENbHYIO CPEy OpraHU3aluu.

IHomemenue A5 XpaHeHUs M NPOPUIAKTHYECKOr0 00CTyKHBAHUA
yueOHOro 000py10BaHUs — YKOMIUIEKTOBAHO CIEIHAIIU3UPOBAHHON MEOEIbIO IS
XpaHEeHHs 000pyAOBaHUS U TEXHUUECKHUMH CPEJICTBAMH JIJIS1 €T0 OOCTY>KUBAHUSI.

Heo0xoanmoe nporpaMmmMHoe obecnedyeHne:

Onepauuonnas cucrema: Windows 7, Windows 10

Od¢ucubie nporpammsl: Microsoft Office, Libre Office, Google Docs

Urenne PDF: Adobe Acrobat

Wurtepner-Opaysepsl: Mozilla Firefox, Google Chrome, Internet Explorer,
Opera

AntuBupycHbie mporpammsl: Kaspersky Endpoint Security

[Tporpammsl nepeBoauuku: Google translate, Yandex translate

ApxuBaTopsl: 7-zip

10. MCTOI[I/I‘ICCKI/IC PEKOMEHIAIINN 110 Oﬁy‘lEHI/IIO JUII ¢ OrpaHNY€HHbLIMHA
BO3MOKHOCTHAMMU 310POBbLS
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B cootBercTBUM ¢ MeToanueckuMu pekoMeHaanusiMu Munoopuayku PO (yts.
8 ampens 2014 r. No AK-44/05BH) mpenmonaraeTcs HCIOJIB30BATh COIMAIBHO-
aKTUBHbIE M pe(IECKCUBHBIE METO/bl O0yUYEHHS, TEXHOJIOTUU COLUOKYIbTYpPHOMN
peadmiIMTalMi C LEJbl0 OKa3aHWs IOMOIIM B YCTAHOBJIEHUU MOJHOLEHHBIX
MEXJIMYHOCTHBIX OTHOLIEHUM C JPYIMMM CTYIEHTaMH, CO3/laHUM KOM(OPTHOIO
IICUXOJIOTMYECKOT0 KJiMMara B cryjaeHdeckoil rpymme. [logbop u pazpabotka
y4eOHBIX MaTepHaJioB IMPOU3BOJATCS C YUYETOM IPEOCTaBICHHUS MaTepuaia B
pas3nu4HbIX (GOpMax: ayJAHAIbHOM, BU3YaJbHOM, C UCIOJIb30BAHUEM CIIELUAIIBHBIX
TEXHUYECKUX CPEACTB U MH(POPMALIMOHHBIX CUCTEM.

OcBoenue mpucummivbbl JuuamMu ¢ OB3 ocyiiecTBisercs: ¢ UCIOJIb30BaHUEM
cpencTB 00yyeHusi OOUIEro M CIEUUaJbHOTO Ha3HAayeHUsl (MEepCOHANBHOTO U
KOJUIEKTUBHOTO  HCIOJIb30BaHUsA). MaTepuanbHO-TEXHUYECKOE  OOecIeueHne
peycMaTpUBAET MPUCIOCOOIEHUE ayAUTOPH K Hyk1aM jiul ¢ OB3.

@dopMa NpoBeIEHN aTTECTALUU ISl CTYI€HTOB-MHBAINI0B YCTAHABIMBAETCS C
Y4€TOM HHIMBHIYAIbHBIX NCUXO(PHU3NYECKUX OCOOEHHOCTEH. [l CTyneHTOB ¢
OB3 npegycmaTpuBaercs 1ocTymnHas popMa npeaocTaBieHUs 3aJaHUN OIEHOYHBIX
CPENCTB, @ UMEHHO:

e B MEYATHOW WM D3JCKTPOHHOW Qopme (Ins JHIl ¢ HapPYLIIECHUSMH OIOPHO-
JIBUTATEJILHOTO armnapara);

e B Ie4YaTHON QopMe WM BJIEKTPOHHOU (OpME C YBEIMYEHHBIM MIPUPTOM U
KOHTPACTHOCTBIO (17151 JIML] C HAPYIICHUSAMHU CITyXa, PeUd, 3pEHHUs);

e METOJOM YTEHHUs AaCCHUCTEHTOM 3aJaHus BCAyX (I JUI C HApPYLICHUSIMHU
3peHus).
CryaeHTam ¢ MHBAJIMJIHOCTBIO YBEJIMYMBAETCS BPEMs HA IOATOTOBKY OTBETOB

Ha KOHTPOJIbHBIE BONPOCHL. I TaKUX CTYJAEHTOB MPEAYCMaTPUBAETCA AOCTYIHAs

(opmMa npegocTaBiIeHNs] OTBETOB HA 33JIaHNUs, & UMEHHO:

e IMHCbMEHHO Ha Oymare WM HaOOPOM OTBETOB Ha KOMIbIOTEpe (I JUL C
HapyLIEHUSMHU CITyXa, PeuHn);

o BBIOOPOM OTBE€Ta M3 BO3MOXHBIX BapHAHTOB C HCIIOJIB30BAHUEM YCIYT
accUCTEeHTa (IS JIULL C HapyIIEHUSMH OMOPHO-ABUTATENILHOIO alllapaTa);

e YCTHO (IUIs1 JIULL C HAPYLIEHUSMH 3PEHHUSI, OIOPHO-ABUTATEILHOIO allapara).
IIpu HeoOxomumocTH s OOYy4arOUIMXCS C HMHBAJIUAHOCTBIO TPOLEAYpa

OLCHHBAHUA PE3YJIbTATOB 06yquI/I$I MOJKCT IIPOBOJUTHCA B HCCKOJIBKO 3TAIIOB.
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