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1. eau ¥ 3a1a494 JUCHUILIHHBI

Ilenp Kypca — JaJbHEHMIIME pa3BUTUE  HABBIKOB  MCIOJb30BaHUS
CTaTUCTUYECKUX,  HKOHOMETPUYECKHX  HMHCTPYMEHTOB U  HHCTPYMEHTOB
IPOrpaMMHUPOBAHMS, KOTOPBIE IIUPOKO UCIOJIb3YIOTCS B SKOHOMHKE, OCOOEHHO B
o0nacTu (UHAHCOB M MaKpPOIKOHOMMKH. 3ajadya Kypca — HAyYHUThb CTYJIEHTOB
paboTaTh ¢ 5KOHOMETPUKOW BPEMEHHBIX PsioB. MaTepuas yueOHOM TUCHUIIITUHBI
IpPEeIHA3HAYEH JUIsl UCIIOJIb30BAaHUS B MPAKTUYECKON JEATEIBHOCTH, CBA3aHHOU C
aHAJIM30M peaJbHbIX IKOHOMHYECKHUX SBJIICHUI U IPOLIECCOB B TAKUX 00JACTIX KakK,
HanpuMep, MPUKJIaIHas MAaKPOIKOHOMUKA, (PUHAHCHI U IPYTHX.

2. [lnanupyeMble pe3yabTaThl 00y4eHHs

Pe3ynbraToM OCBOEHHSI OCHOBHOW NpoQeccHoHaIbHON 00pa3oBaTeIbHOI
OporpaMMbl  SIBJSIETCS  OBJAJIeHHE CTYACHTAMH Hay4YHO-HCCIIEI0BATEIbCKHIM,
IPOEKTHO-3KOHOMHYECKUM, aHaJIUTHYECKUM, OpPraHU3alMOHHO-YIIPaBICHYECKUM
BUJaMH NPOPECCHOHATBHON JESATENIbHOCTH, B TOM YHCIE YHHBEpPCaIbHBIMHU,
oOmenpodeccuoHaIbHBIMU U PO(ECCUOHATBHBIMU KOMIIETEHIUSMU.

B pe3ynbraTe 0CBOCHUS NUCIUIUIMHBI BBIITYCKHUK JOJIKEH:
3HATH OCHOBOIIOJIATAIOIIYI0 KOHLEMINI SKOHOMETPUYECKOI'0 aHajIHu3a CIO0XKHBIX
KOHOMHYECKUX SIBJICHUN; OCHOBHBIE METOJOJOTHUECKUE MOAXOAbl M MPHHILIHUIIBI
NpUMEHEHHUS armnapara BpeMEHHBIX PSI0B B IPUKIATHBIX UCCIIEAOBAaHUIX; Oa30BbIe
TUIIBl HIKOHOMETPUUECKUX MOJEJIe BPEMEHHBIX PSA0B; CTAaTUCTUYECKUE METObI
OLICHMBAHUS [apaMETPOB HSKOHOMETPUYECKONW MoOJeNell BPEMEHHBIX PSJIOB;
TEXHOJOTHIO  CTAaTUCTUYECKOW TMPOBEPKH  PA3IUYHBIX THUIOTE3; TMPUEMBI
UHTEPIIPETALNN PE3YTbTATOB SKOHOMETPHUIECKOTO MOICTUPOBAHUSI.
yMeTb KOPPEKTHO OCYIIECTBIATh CHEIU(PUKAIUI0 SKOHOMETPUUECKUX MOJENCH;
MIOJIb30BATHCS KOMITBIOTEPHBIM MTPOTPAMMHBIM 00ECTICUeHUEM ISl pacueTa OLIEHOK
apaMeTpOB SKOHOMETPUUECKUX MOJETICH; TPOBEPSTh aIeKBATHOCTh OCTPOCHHBIX
MoJieJe BPEMEHHBIX PAJOB M 3HAUYMMOCTh MX IMapaMETPOB; UHTEPIPETUPOBATH
COJIep)KaTeIbHBI CMBICI TApaMEeTPOB PETPECCHOHHBIX MOJeNel; NpPUMEHATh
HIKOHOMETPHUYECKHE MOJEIN B MPAKTUKE YKOHOMUYECKOTO aHAIIN3a; OCYIIECTBIATh
MPOTHO3HBIE PACYETHI C MOMOIIBIO TOCTPOCHHBIX YKOHOMETPHUECKUX MOJIEIICH.
BJaJeTh METOJUKON TPOBEPKH COTJIACOBAHHOCTH JEAYKTUBHBIX MOJIEIEH C
pe3ylibTaTaMd  AMIUPHUYECKUX  HWCCIENOBaHMWM;, ammapatoM W TEXHHUKOU
HKOHOMETPHUYECKOTO MOJEIUPOBAHUS COLMATBHO-IKOHOMUYECKHX IPOLECCOB;
HaBBIKAMU TIPOBEJICHUS CIIOKHBIX KOMITBIOTEPHBIX PAcueTOB C HCIIOJIb30BAaHHEM

AKOHOMETPHUUYECKUX MOJICIICH.
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3. Komnerenunu, gpopmMupyemMbie JUCHUINIIMHON

I[I/ICI_II/IHJII/IHa HaIlrpaBJICHA HAa d)ODMI/II)OBaHI/IC YHUBCPCAJTBbHBIX KOMHCTGHHHﬁI

YK-1.
KPUTHYECKUH

CnocobGeH  OCYIIECTBIISITh

aHaJIn3 HpO6H€MHBIX

CI/ITyaHI/Iﬁ Ha OCHOBC CHCTCMHOI'O

OcyliiecTBIS€T KPUTUYECKUHM aHaIU3
npoOJeMHBIX CUTyallud Ha OCHOBE
CHUCTEMHOTO TMOJX0J1a, BbIpabaTHIBAThH

M0JIX0/1a, BHIPAOATHIBATH CTPATETUIO CTPATETHIO ICUCTBUI

JNEUCTBUN

JucimnvHa ~ HampaBieHa Ha  (GopMHpoOBaHHE  00menpodecCuOHATBHBIX
KOMIICTCHIWN:

OIIK-1. CriocobeH mpuMEHATh 3HAHUS
MPOJIBUHYTOM YpOBHE)
HDKOHOMHYECKOHN

(Ha
byHIaMEeHTAIBHON
HAYKW MPU PENICHUU MPAKTHUYCCKUX U
(WJIM) UCClIeIOBATENIbCKUX 3a/1a4

[Ipumensier 3Hanus (Ha MPOABUHYTOM
YPOBHE) byHIaMEeHTAIBHOM
AKOHOMHUYECKON HAayKH TMPHU PEIICHUU
MPAKTUYECKUX u (nm)

HCCICAO0BATCIbCKHUX 3a1a4

OIIK-5.
COBPEMEHHBIE

Cnoco0eH  HCIIOJIL30BAThH
nH(OPMAIMOHHBIE
TEXHOJIOTUH M TIPOTPaMMHBIC CPECTBA
IpU  pEIICHUH PO eCCHOHATBHBIX

3aJa4

Hcnons3yer COBPEMEHHBIE
MH(POPMAILIMOHHBIE

IPOrpaMMHBIE CPEICTBA MPU PEUICHUU

TCXHOJIOTNH )41

npo¢eCCHOHABLHBIX 3a1a4

I[I/ICI_II/IHJII/IHa HarpaBJICHA Ha d)ODMI/IDOBaHI/Ie HDOd)CCCI/IOHaIIBHBIX KOMHGTCHHHﬁI

[K-2. Cnoco6en IlpenocraBnser mnotpedbutento (UHAHCOBBIX
OCYHIECTBIAT,  (PMHAHCOBOE YCIAYI  HMH(POPMALMIO O  COCTOSHUM M
KOHCYJIbTUPOBaHUE mo HEPCICKTHBAX PpbIHKA, TECHACHIIUAX B
LIMPOKOMY criekpy HM3MCHCHHH KypCOB IIEHHBIX Oymar,

WHOCTPaHHOM BaJIIOTHI, yCIOBUH 1o

(HMHAHCOBBIX yCIyT

0aHKOBCKHUM MPOAYKTaM M yCIyram

Pa3bsicHsieTr CcyThb (PUHAHCOBBIX MPOJYKTOB,
IOpUJIUYECKUX u AKOHOMHYECKUX
XapaKTEPUCTUK (UHAHCOBBIX TPOIYKTOB U

YCIYT

OOGecrieunBaeT B3aUMOJICUCTBUE CTPYKTYPHBIX
MOApPa3ICIICHUd OPraHUu3alMy IPU COBMECTHOM
JEATEJIbHOCTH; YYaCTBYET B IUIAHUPOBAHUU




MepOHpHHTHﬁ, HallpaBJICHHBLIX Ha IMOBLIIICHHC
KadycCTBa (bI/IHaHCOBOFO CCpBHCA OpPraHrU3anu

4. MecTO TUCHUIUINHBI B CTPYKTYype 00pa3oBaTeibHOI MPOrpaMMbl

Jucnumnaraa « OKOHOMETpHKA - 2» oTHOcUTCs K O0s3aTenbHOM yacTtu bioka 1

PETrPECCHOHHOI0 aHAJIN3A. Mogemmn
MCPCKIOYCHU . OI‘paHI/I‘leHHHe

yueOHoro rtuiana mnporpammbl «®dunHancel, HHBeCTHIMH, OaHkw». OOmwas
TPYAOEMKOCTH 3 3.€., 108 vacos.
5. Copep:kaHue U CTPYKTypa y4eOHON AUCHUIIIMHBI
Tpy TpynoemkocTs Dopm
Joe (axageM. 9achl) upye
MKO Konrakthas pabota Cam MbIe
CTh IPENnoAaBaTesnsi ¢ OCTO KOMII
HasBanue paznena quCIUIINHBI (Gas O obyuaronmmucs ATeIr CTeHH
€TH 0 Jlek Ce  Jlab. bHas WH
bIE m uud  mm pab.  pab
e as Ha Wwm  oTa
HHAL pHBI ap.
bI) BUEI
MopenupoBaHue U npeacKa3bIBaHHE C VK-1
HUCI0JIH30BAHUEM OJTHOMEPHBIX 20 6 3 1 OITK-
1,5
BpPEeMEHHBIX PSII0B.
ABTOKOppeNIALMOHHAs (QYHKINA,
aBTOPErPECCUOHHBIE NPOLIECCHI,
IIPOrHO3MPOBAHUE BPEMEHHBIX PSIOB.
MuoromepHbie moaean. CmelieHne 19 5 ) 12 VKL
OZHOBPEMEHHBIX YPaBHEHUM. 0??-
OnHOBpeMeHHbIE ypaBHEHUS B ’
¢dbunancax. Moaenu BeKTOpHOH
aBTOPETPECCHH.
MopenupoBaHue 10Jr0CpOYHbIX VK-1
N 20 6 3 11 >
B3aMMOCBsi3ell B puHaHCcaX. OIIK-5,
CranmoHapHOCTb U IPOBEPKA e
eAMHUYHBIX KOpHeW. KonHterpanus,
TECThl HA KOMHTErpanno. MeTo bl
OLICHKH ITapaMeTpOB B
KOMHTETPUPOBAHHBIX CUCTEMAX.
MopenupoBaHue BOJIaTHJIBHOCTH U VK-1
20 6 3 11 ’
Koppeasauuu. Mozenu BoJIaTUIBHOCTH. 1C5)H111<1-<-
Monxenun ARCH u GARCH. ™
JajabHeilee pa3purue 20 5 3 12 g}éKl

1,5,




3aBUCHUMBIC IICPEMCHHEIC. MCTOIIBI

CUMYJISILIUN.
dopma POMEKYTOYHOM aTTECTAI|H - 9 gﬁKl
9K3aMCH 1,5,

UTOro 3 108 28 14 57

6. YueOHO-MeTOAMYECKOE o0ecnieyeHre CAaMOCTOATEIbHON PadoThI

Ha nepBoii nekiuu o0ydaromuMcsi OOBSIBISIOTCS YCIOBUS M TPEOOBaHUS K
OCBOCHHIO JIUCLUIUIMHBI B COOTBETCTBUM ¢ U310keHHbIMU B PITJ[. OOyyaromumcs
PEKOMEHIYETCS B paMKax KaKJA0M TEMbI 03HAKOMUTHCS C MPETI0OAKECHHON OCHOBHOM
JIUTEPATYPOU, BBITIOJHUTh MMCbMEHHO JOMAIIIHUE 3aIaHUS ISl IPOBEPKHU YCBOEHHUS
Marepuana.

CyIiecTBeHHYI0 4acTh CaMOCTOSITEIIBHOW Pa0OTHl 0OYYaIOMUXCS COCTABISET
CaMOCTOSITEJIbHOE M3y4YeHHWE Y4Ye€OHBIX M HaAy4YHBIX M3JIaHUM, JIEKIIMOHHBIX
KOHCIIEKTOB, PEKOMEHJOBAHHOW OCHOBHOM W JOIOJHUTEIBbHOW JIUTEPATYPHI,
UHTEPHET-PECYPCOB U TIP.

st obecrieueHrss CaMOCTOATENBHOM paboThl 00ydarommxcs pa3padOTaHbl
«Metoauyeckue pEeKOMEHIAIMU TI0 OpraHu3alMi CaMOCTOSATEIBLHON paboThI
00yyaromuXxcs», B KOTOPBIX OMUCAH MOPSIOK pabOThl ¢ HAYYHOH JUTEpaTypoOu,
JaHBI PEKOMEHJAIMU 0 HANMCaHUIO pedepaToB, ACCE, KOHCIIEKTOB, PEICH3HMA,
AQHHOTALIUM, PELIEHHUIO KEHCOB U T.II.

7. @opMBI KOHTPOJIA U (POH/ OLIEHOYHBIX CPEACTB JJIA NPOBEACHHUS TEKYIIEero
KOHTPOJISA YCIIeBAEMOCTH M NMPOMEKYTOYHOM aTTECTALMHU 0 AMCHUIIMHE

7.1 IllpomMexyTOUHASI ATTECTAUA

[IpomexxyTounast arrecranus IO AUCIMIUIMHE TpeaycMOTpeHa B (opme
PK3aMeHa. DK3aMEHAIMOHHBIC 3alaHus (OPMHUPYIOTCS Ha OCHOBE JOMAIITHHUX
3aJJaHA U MaT€pHUaJOB JUCLUIIINHBL.

7.2 Texkyuuii KOHTPOJIb YCIIEBAEMOCTH 00y4AOIUXCSA
Texymuii KOHTPOJIb ycreBaeMOCTH oOydaronuxcst (opMUpyeTcss Ha OCHOBE
BBIIIOJTHEHUS MMCbMEHHBIX JOMAIIHUX 3aJaHUM

7.3 Ilpouexypa oueHMBaHHUSl 3HAHMH, YMEHHH, HABBIKOB M (HJIHM) ONBITA
AeITeJIbHOCTH, XapaKTepu3yrwiuux ¢popmMmupoBanue KOMIETEHIUM.



®opmMUpOBAHUE OLIEHKH IPOMEKYTOYHOMN aTTECTALUU

IxoHomempuka — 2

Jlomaniaue 3aganus DUHATBHBIN SK3aMEH
Bec (%) 20 80
KomnuectBo 4 1
Dopmupyembe VK-1, OTTK-1,5, TK-2 VK-1, OTTK-1,5, [K-2
KOMIICTCHIIUH

JomaiHue 3aganus: 4 NMCbMEHHBIX JOMAalIHUX 3afaHusd. Crada JTOMalIHEro
3a1aHuUsA [103HEE YCTAHOBICHHOIO CPOKA IPUBOJUT K CYLIECTBEHHOMY CHUKCHUIO
oueHku. OOmIasi oneHKa 3a JOMAIHUE 3aJaHMsl €CTh CyMMa OLEHOK 3a Ka)a0e
3a1aHue, ACJICHHAsA Ha KOJIMYECTBO JOMAIIHUX 3a1aHUM.

duHANHHBINA YK3aMEH MPOXOIUT B MUCbMEeHHOU Gopme B popmare closed-book
U COCTOMT U3 HECKOJBKHX TEOPETHYECKUX BOIIPOCOB M HECKOJIBKMX 3a/ad, Ha
KOTOpBIE CTYJAEHTaM HY)XXHO J1aThb NUCBMEHHBIM Pa3BEPHYTHIM OTBET CO BCEMHU
HEO0OXOIMMbBIMU JUISl pELICHUS 33]1a4 BBIYUCIECHUSMH U TOCTPOCHUSAMH.

Kpamkue Memoouyeckue peKOMeHOauuu N0 N0020MOBKe K IK3AMEH).

[ToaroToBKa K 3K3aMeHY M €ro Pe3yJIbTATUBHOCTh TPEOYET YMEHHUS ONITUMAIIBHO
OpraHU30BbIBaTH CBOE Bpems. ljpeanbHO, €CIM CTYJIEHT TIO3HAKOMMIICA C
OCHOBHBIMH TIPEACTABJICHUSIMU M TOHATHSIMH Kypca B ayJUTOPHOM TIPOIECCE
W3YYCHUS TUCIUIUIMHBL. TOraa MoAroTOBKa K 3a4eTy MO KOHTPOJBHBIM BOTIPOCAM
TIO03BOJIUT CHCTEMATHU3UPOBATh MaTEpHAIl U TITy0Ke €ro YCBOUTb.

PaGory nydine HaduMHATH C paclpeaeieHHs MPEITOKEHHBIX KOHTPOJBHBIX
BOTIPOCOB I10 pa3ziejaM U TeMaM Kypca.

3areM HEOOXOIUMO HM3YyYHUTh PEKOMEHJIOBAHHBIE TEOPETHYECKHUE HCTOUYHUKHU
(KOHCTIEKT JICKIIUH, yUeOHUKH, MOHOTpahUH, CIANIBI K JEKIIUIM).

[Ipu w3yueHun waTepuanga CIEAyeT BBIICIATh OCHOBHBIE TIOHSATHS U
OTIpeJIeTICHIS, MOYKHO MIX 3aKOHCTICKTUPOBATh. BhiieieHrne OMOPHBIX IOHITHH 1aeT
BO3MOXHOCTh ~ CHCTEMAaTH3UPOBaTh  TPEJACTABICHUS 10 JUCIHUIUIMHE W,
COOTBETCTBEHHO, pe3yJbTaTHBHEE MOATOTOBUTHCS K IK3aMCHY.

DK3aMeH MPOBOJUTCS B MUCHMEHHOU (hopme, B pe3ybTare KOTOPOTO CTYICHT
JIOJKEH PEIIUTh MOCTABICHHYIO 3a/1auy ¥ apTyMEHTUPOBATh pelieHUE. Y CIICITHBIN
OTBET Ha SK3aMEHAIMOHHBIN BOMPOC TMPEIONaraeT MPOIEcC MTPOTyMbIBAaHUS
JIOTUKH U3JI0KEHUSI MaTepHaIa.
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7.4. MeToau4ecKue MaTepHUAaJbl M0 MPoueaype OeHMBAHUS

Onenka paboOThl OOYYAIOMIMXCA TMPOU3BOAMUTCS, MCXOAS M3 OOIIEH CyMMBI
O0amnoB, HaOpaHHBIX B TeueHuWe Kypca. s oleHWBaHHMS YPOBHS OCBOCHHS
MaTepHaia 1Mo AUCIHUIUIMHE UCTIONB3YETCS CIEMYIONas IIKaja OIeHOK:

1)  Jomamnwue 3aganus (4 3aganuii— 20%)

2) ®uHanbHbIN 3k3ameH 80%.

Ope3 =0.8 * Ok3 + 0.2 * 003
IIpu oueHKe 3HAHUN HA IK3aAMEHE YYUTHIBACTCH:

1. YpoBeHb chopMHUPOBAHHOCTH YHUBEPCATBHBIX, 001IETPOGECCHOHAIBHBIX U
npo(ecCHOHaNbHBIX KOMITETCHITHH.

2. YpoBeHb BIAJICHUS TEOPETUUECKOM 0a301 JUCIUILIMHBI, TPAaBUIBHOCTh
(GOpMYITMPOBKU OCHOBHBIX MOHATHIA U TOHUMAHUS 3aKOHOMEPHOCTEH mpH
pelieHruy 3aaad.

3. YMeHue pemuTh MOCTaBACHHBIC 3a1a91 32 OTPAHMYCHHBIN TIPOMEKYTOK
BPEMEHU.

4. Jloruka, CTpyKTypa ¥ TPaMOTHOCTh TUCBMEHHOTO U3JIOKCHUS PEIICHUS 3a/1a4H.
5. YMmenue 060CHOBAaTh MPAKTUUECKHE PE3YIILTATHI C TOMOIIBIO TEOPUHU U
MOATBEPAUTH TEOPHIO C TIOMOIIILIO MPOBEACHUS MTPAKTHUYECKUX UCCISTOBAHUM U
HEO0OXOIMMBIX BHIYUCIICHUH.

6. YMmeHnue aenath 0000IIEHUS U BBIBOJIBI OTHOCUTEIBHO MPAKTUUECKUX
pPE3yNbTaTOB U HAYYHOU JTUTEPATYPHI, TPEITIOKCHHON K MPOYTCHHIO.

I[J'IH MOJY4YCHUA OLUCHKH «OTJIUIHO0» CTYACHT JOJI2KCH:

- IPOJIEMOHCTPUPOBATH CBOOOIHOE BIaJCHUE MPOrPAMMHBIM MaTEPUATIOM;

- YMETbh I'PAaMOTHO I10JIb30BATHCS TEOPETUUECKUM MATEPUAIIOM IIPU PELLIEHUN
3a1ad4;

- MPaBUILHO (GOPMYITHUPOBATH OMPEEIECHNUS MTPU UCTIOIB30BAHUH HX B PEIICHUU
3a71a4 ¥ OTBETE HA TEOPETHUUYECKUE BOIPOCHL;

- MPOJIEMOHCTPUPOBATH YMEHHUS CAMOCTOSITEILHON pabOThI C HAYYHOM
JUTEPATYPOU U HEOOXOAUMBIM ITPOTPAMMHBIM 00ECIICYCHUEM;

- YMETh PEIINUTh IMOCTABJICHHBIC 3a7a91 U CAENaTh 0OOCHOBAHHBIC U YOS TUTEIHHBIC
BBIBOJIbI HA OCHOBE IIOJIyYEHHBIX PE3YyJIbTATOB.

I[J'ISI IMOJIYYCHHUA OLUCHKHN «X0pPpOoII0» CTYJACHT OOJIXKCH:

- IPOJIEMOHCTPUPOBATH IOCTATOYHO CBOOOAHOE BJIAJIEHUE IPOrPAMMHBIM
MaTepHaIoM;
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- YMETh JOCTATOYHO IPAMOTHO MOJIb30BATHCS TEOPETUUECKUM MAaTEPUAIOM IIPU
pelIeHUH 3a/1a4;

- POJIEMOHCTPUPOBATH 3HAHUE OCHOBHBIX TEOPETUUECKUX MOHATUN U
ONpPEIEIICHUI TUCIUIUIMHBI P PELICHUH 3a1aY;

- IPOAEMOHCTPUPOBATh YMEHHE OPUEHTUPOBATHCS B HAYUHOH JIUTEPATYpE U
HEO0OXO0AMMOM MIPOTPaMMHOM 00€CIIeUEHNUH;

- YMETh PELIUTh 3HAYUTEIbHYIO YaCTh 3a/1a4 U CAeNaTh JOCTATOUYHO
000CHOBaHHbIE U yOeTUTENbHbIE BHIBOIBI HA OCHOBE MOJYYCHHBIX PE3yIbTATOB.

I[J'ISI IMOJIY4YCHHUA OLUCHKN «YAOBJIETBOPHUTEC/IILHO» CTYACHT JOJIKCH:

- IPOJIEMOHCTPUPOBATH O0IIIee 3HAHNE TPOrPAMMHOTO MaTepHaIa;

- YMETh BOCIOJIb30BAThHCSI TEOPETUYECKUMH OCHOBAMU MPOMIEHHOTO MaTepHraia
IIpY pelIeHUN 3a/1a4;

- MPOJIEMOHCTPUPOBATH OOIIIEE BIIaJIEHNE TOHATUIHHBIM aNapaToM AUCIUTLUIMHBI
JUTSI TOHWMAaHHUSI TIPOIIECCOB, MPOUCXOSIINX B 3a/1a4aX;

- 3HaTh OCHOBHYIO PEKOMEHIyEMYIO IPOTrPaMMON HAYIHYIO JINTEPATypy ¥ BIAJICTh
azaMu pabOTHI C HEOOXOUMBIM MIPOTPAMMHBIM 00ECTICUCHHUEM;

- YMETh PeIlaTh 3HAYMTEIbHYIO YacTh 3a/1a4.

O]_ICHKa «HEYAOBJECTBOPUTEJIbHO>» CTABUTCA B ClIydac:

- HE3HAHUS 3HAYMTEILHOM YacTH MPOrPaMMHOTO MaTepHuaa;

- HEYMEHHMS T10JIb30BaThCS TEOPETUYECCKUMH OCHOBAMHM ITPOMAEHHOTO MaTepuaia
P PEIICHUU 3a]1a4;

- HEITIOHUMAaHHUS ITPOUCXOAAIINX B 3a71auax MpPOIECCOB;

- HEe3HAHUs TpeOyeMOo HayUYHOM JINTEpaTyphbl 1 HEYMEHHS pab0TaTh C
HEO0OXOIMMBIM MPOTPAMMHBIM 00€CIIEYEHUEM;

- HEYMEHHUS peliaTh 3HAYMTEIbHYIO YaCTh IMOCTABJICHHBIX 3a/1a4.

7.5 ®OoHA OLCHOYHBIX CPEACTB:

@OHJ OLEHOYHBIX CPEJACTB IPOMEKYTOUYHOM aTTECTALMU U TEKYIIEr0 KOHTPOJIA
yCIEBAEMOCTH 00yJarOIINXCcsi POPMUPYETCS U3 TUTIOBBIX KOHTPOJIBHBIX 3aIaHUM K
DK3aMEHY U JOMAIlIHUX 33 IaHUMH.

IIpumepsl 3aaHuii, KOTOPbIe MOTI'YT BCTPETUTHCS HA IK3aMeHe UJIM B
JAOMAIIIHEM 32 IaHUH

3agaua 1.

Bomnpocsl  «BEpHO», «HEBEPHO», «HEICHO». JlauTe paszeepnymvle KOMMEHTApUHU II0
CJIEYIOIIAM BBICKA3bIBAHUSAM:

(1) Ecma Tect JIptonra—bokca oTBepraer HyJIeBYIO THIIOTE3y O TOM, YTO BCE 3HAUCHHS



2)

€)

(4)

()

(6)

(7)
(8)

YaCTHOM aBTOKOPPESIUOHHON (PYHKIIMH BILIOTH IO HIECTOrO Jiara paBHbI HYJIIO, TO
HauMeHbIIeH moaxoasieid ARMA Mojensio MokeT ObITh TOJbKO AR(6). A eciu He
OTBEpPTraeT, TO ATO OEIbIi IIyM.

B perpeccun ogHOro HectarmoHapHoro psaaa Ha apyroi Yi = fo + Bi1Xt + ut camoe
TJIABHOE — CTAaTUCTHYECKas 3HauMMOCTh Kod(dduumenta Pi. OcraiabHBIE MEpHI
KauecTBa TaKOM perpeccuu (Kakue, KCTaTu?) He UMEIOT PEIIAONIero 3HAYCHHUS.
Tect I'pankepa He JaeT OTBETA HA BOIIPOC O PUYUHHO-CIICCTBEHHOM CBSI3H MEKITY
MIOKAa3aTeIsIMU, U TO3TOMY OH COBEPILIEHHO OECIOJIe3€eH.

Psinpr moxomHocTe# MEHHBIX OyMar MpeKpacHO OMHCHIBAIOTCS OOBIYHOM MOJCITBHIO
ARMA, n ux pacrnpezeiieHne He 001a1al0T HUKAaKUMH HEOOBIYHBIMH CBOMCTBAMU.
[TosTomy wucnons3oBanue moaeneii ARCH um GARCH (e roBops yxke 00
acummetpuuHblx TARCH) npezncraBinsieTcss U3IUILIECTBOM.

Jlis BBIOOPKM TMAaHETbHBIX JAHHBIX C JBYMS BPEMEHHBIMH IEPUOJIAMU OIICHKHU
MeTOZla BHYTPHUTPYIIOBOTO mpeodpazoBanust (within transformation) u oneHku
MeETO/1a IEPBBIX PA3HOCTEH COBMAAAIOT.

[Ipn wucmonb30BaHUM BEKTOPHON aBTOPETrpeccHH Jii IMPOTHO3UPOBAHMS CIEAYET
npuMeHATh npuBeaeHHy0 popmy VAR (reduced form), ctpykrypHas dopma mis
MIPOrHO3UPOBAHUS HE TOJUTCS.

Tak kak cTpykTypHyio Gopmy VAR o11eHUTh HEBO3MOXKHO, TO JUISl MCCIICIOBAHUS
BIIUSTHUSI HEOXKHUIAHHBIX IIIOKOB Yyt CIIEAYyeT MPUMEHSTh IpuBeieHHy0 popmy VAR.
Tak KaKk BBICOKOYACTOTHBIE PSIJIBI JJOXOTHOCTEN By T ceOs Kak OeNbIi IIyM,

TO MPHU PETPECCUPOBAHUU OJTHOTO Psijia JOXOAHOCTH Ha APYTOM HET HEOOXOIUMOCTH
B HUCIIOJIb30BAaHWM TEXHUKU BPEMEHHBIX psIOB. BrojiHE HOCTAaTOYHO MPUMEHSTH
OOBIYHBIN METOJ] HAMMEHBIITUX KBAJIPaTOB C OOBIYHBIMU CTAaHAAPTHBIMU OIIMOKaMHU,
TaK ke KaK U TIpu paboTe ¢ KPocC-CEKIIMOHHBIMU JTAHHBIMH.

3agaya 2. OnumuTe NpouEaypbl MPOBEPKHM BPEMEHHOIO psiia Ha CTALlMOHAPHOCTb U
MpOLEAYPBI TPE0OpPa30BaHNs HECTAIIMOHAPHBIX PSAIOB B CTAllMOHAPHBIE.

3anaua 3.
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(1)
2)

€)

(4)

(7 ouxoB) KpaTko onuimuTe aBTOPErpECCUOHHYIO MOJIENb C OJTHUM IIOPOTOM.

BepHo 11, 4TO Tak Kak MOPOrOBBIE MOJIEH 00Jiee CIIOKHBIE YeM OOBIUHBIC, TO OHH
Jydllle OMHUCHIBAIOT HAOJI01aeMble JaHHBIE U, CJIEI0BATENIbHO, A0T JTyYlllnie
npenckazanusi? OOBSCHUTE OTBET.

HccnenoBatens Npeanosiokui, YTO MPUYUHON, MO KOTOPOW HE BBIMOIHSIETCS
MapUTET MOKYIATENbCKOW CIOCOOHOCTH, SIBJSIOTCS TPaH3aKIMOHHBIE M3JEPKKU U
JIpyrue HECOBEepUICHCTBA Ha pbIHKE TOBapoB. [Ipeasioxkure MOPOTOBYIO
ABTOPErPECCHOHHYIO MOJENb, KOTOPYIO MOXHO ObLTO ObI HCHOJB30BaTh MAJIs
MPOBEPKH ATOI0 MPEAMNOJIONKEHHS. B kauecTBe 3aBUCUMOI IEPEMEHHOM pACCMOTPUTE
peanbHBIi 00MeHHBIN Kypc. CKOJBKO IMOPOTOB U, KaK CJIEICTBHE, CKOJIBKO PEKUMOB
HMMEET CMBICIT pacCMaTpUBATh JJIs1 JAHHOW MOJenn?

Jlpyroii uccienoBaTenb NPEAI0KII CIEAYIONIYIO POLESYPY IPOBEPKU TOTO, HY>KHA
JIM TIOPOTOBasi MOJIENb: OLIEHUTh OporoByto aBroperpeccuto (TAR), 3aTemM 00bIUHYIO
aBTOPETPECCUOHHYIO MOJIENb € TeM e 4rcioM J1aroB (AR), 1 BOCIOIb30BaTHCS
OOBIYHBIM TECTOM OTHOIIECHUS HpaBI[OHOIIO6I/I$I AJId MPOBEPKU 'MIIOTE3BI O TOM, YTO
MIOporoBas MoJieNlb He Hy’kHa. Kakue HerocTaTku Bbl MOKeTe OOHAPYXKUTh B TAKOM
noxaxoue?



8. YueOHO-MeTOAMYECKOE U pecypCcHOe o0ecniedyeHHue TUCHUIIIMHBI

Jlumepamypa

1. Marnyc 4., Kateiues I1., [lepecenknit A. DxonomeTpuka. HauanbHeiil Kypc
/ Marnyc 4., Kareimes I1., [lepecenkuii A. - 6-e u3n., nepepad. u goi. - M.
: llemo, 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¢uunanehelii cailt Poconsneckoncanrunra. URL: http://www.rbc.ru/
HNHutepHeT-pecypce Ui IPOBEPKU TEKCTOB Ha ILIaruar: https:/plagiarism.org/
CIIC «KouncynpranT [Lmroc». URL: http://www.consultant.ru

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

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

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

KBaHTuip (MEXIyHApOAHBIM SKOHOMETPUYECKUN JKypHal Ha PYyCCKOM
s3bike). URL: http://www.quantile.ru/

i A e

9. MarTepuaJIbHO — TEXHUYeCKOe U HH(popMallMOHHOE 00ecIeYeHue
00pa30BaTEJBbHOI0 NPOLECCA M0 JUCHHUIIHHE

YuyeOHble ayIUTOPUH VIS TPOBEAEHHMS 3aHATHH JIEKHMOHHOIO THNA —
YKOMIUICKTOBAHbBI ~ CHEIUAM3UPOBaHHON (y4eOHOI) Mebenpio, 000pya0BaHbBI
KOMIBIOTEPOM, HMEIOIIUM  BBIXOJ, B  HMHTEPHET, BHUACONPOCKIIMOHHBIM
o0opynoBaHueM JUIsi TOpe3eHTauMid U y4yeOHbIX (UIBMOB, CpEACTBaMHU
3BYKOBOCTIPOU3BEACHHS, OKPAaHOM, MApKEpHOM JIOCKOM C  MapKepamu,
TEMaTUYeCKUM Ha0OpOM CJaiiioB, COOTBETCTBYIOUIMM paboueil mporpamme
JUCLUITUHBL.

Y4eOHble ayquTOpUM 1JIA NPOBEACHUS 3aHATHII CEMHUHAPCKOr0 THUIA, a
TaKKe JIsl TPYNNOBBIX U HHAUBUAYAJIbHBIX KOHCYJIbTALMM, 1JI51 POBEAEHNS
TEKYLIero KOHTPOJSI W TNPOMEKYTOYHOI AaTTecTAllMM — YKOMIUICKTOBAHbI
CrielMAIM3UPOBAHHOMN (YueOHOM) MeOelblo, MyJbTUMEAUINHBIM 000pyI0BaHHUEM, A
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TAK)K€ TEXHUYECKUMHU CPEJICTBAMH OOYYEHUSs, CIyKAIIUMH JJIsl MPECTaBICHUS
y4eOHOM nHbOpMaIU, MAPKEPHOU TOCKON C MapKepaMH.

Ilomemenue i  CaMOCTOATEJbHOH PadoOTBl —  YKOMIUIEKTOBAHO
CrielMaIM3UPOBaHHOM (YueOHOM) MeOesbI0, OCHAILIEHO KOMITBIOTEPHON TEXHUKOM €
BO3MOXKHOCTBIO TMOAKIIOUEHUSI K ceTu «MHTepHeT» U oOecreyeHo AOCTYIOM B
3NEKTPOHHYIO0 HHPOPMALMOHHO-00PA30BaTENbHYIO CPEy OpraHU3aluu.

IHomemenue a5 XpaHeHHs M NPOPUIAKTHYECKOr0 00CTyKHBAHUA
yueOHOro 000pya10BaHUS — YKOMIUIEKTOBAHO CIIEIMATIM3UPOBAHHON MEOEIbIO /IS
XpaHEeHHs 000pYAOBaHUS M TEXHUYECKUMH CPEJICTBAMH JIJIS1 €T0 OOCTY>KUBaHUSI.

Heo0xoanmoe nmporpaMmmMHoe obecnedyeHne:

Omnepanmonnas cuctema: Windows 7, Windows 10

Oducusie mporpammser: Microsoft Office, Libre Office, Google Docs

Yrenue PDF: Adobe Acrobat

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

AntuBupycHsie nporpammsel: Kaspersky Endpoint Security

[Tporpammel nepeBoguuku: Google translate, Yandex translate

ApxuBaropsl: 7-zip

10. Metoanyeckne peKOMEHAAUMH MO OOYYEHUIO JIMIl C OrPaHUYEHHBLIMH
BO3MOKHOCTSIMH 310POBbSI

B cootBeTcTBUM ¢ MeToanueckumMu pekoMeHaarussMu Munoopraayku PO (yTs.
8 ampens 2014 r. Ne AK-44/05BH) mpenmosiaraeTcss HCIOJIb30BaTh COIMATILHO-
aKTUBHBIC M Pe(pICKCUBHBICE METOMIbI O0yUYEHHS, TEXHOJOTHUU COLUOKYIHTYPHOMN
peadwiIMTalik C 1EeTbI0 OKa3aHWS IOMOINM B YCTAHOBJIEHHUU TMOJIHOIEHHBIX
MEKJIMYHOCTHBIX OTHOIIEHUN C JIPYTMMHU CTYJIEHTAMH, CO3JaHUU KOM(OpPTHOro
MICUXOJIOTUYECKOTO KJIMMaTta B CTylaeHdeckod rpymme. [lombop m paspaborka
y4eOHBIX MaTepUajoB MPOU3BOATCS C YUETOM IMPEJOCTABICHUS Marepuajia B
paznuyHbIX (opMax: ayAualbHOW, BU3YaJIbHOM, C UCIOIb30BAHUEM CIICIIMAIbHBIX
TEXHUYECKUX CPEJCTB U MH(POPMAIIMOHHBIX CUCTEM.

OcBoenne nucuuiuinHbl aguuamu ¢ OB3 ocymiecTBisieTcsl ¢ UCHOJIb30BAaHHEM
cpencTtB 00y4yeHHUs: OOIIETO W CIENUaTbHOTO Ha3HA4YeHUs (IMepCOHAIBHOTO U
KOJUIEKTUBHOTO  HMCIIOJb30BaHUsA). MarepuaabHO-TEXHUYECKOE oObOecredyeHue
Ipe1ycMaTpUBaeT IPUCIOCOOIEHHE ayAUTOPUH K Hyk1aM jul ¢ OB3.
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dopma IpoBeIeHUS aTTECTALUU I CTYICHTOB-UHBAJIM0B YCTAaHABIINBACTCS C
Y4€TOM HHJIWBHUIYAIbHBIX NCUXO(PU3NYECKUX OCOOEHHOCTeH. i CTyneHTOB ¢
OB3 npenycmaTtpuBaeTcst 1O0CTymHas popMa Mpe1oCTaBICHUS 3aJaHU OLIEHOYHBIX
CpPEICTB, @ UMEHHO:

e B IEYATHON WJIM 3NEKTPOHHOU (opme (I JUI[ C HAPYLIEHUSIMH OIOPHO-
JBUTATENIbHOTO arnmnapara);

e B meyaTHOW (opMe WM DJIEKTPOHHON (PopMe ¢ YBETUUYECHHBIM MIPUPTOM H
KOHTPACTHOCTBIO (IUIS JIUI] C HAPYUICHUSIMH CITyXa, PEeUH, 3pEHUS);

e METOJOM YTEHHUSA ACCUCTCHTOM 3aJaHMsl BCIyX (IS JUI[ C HapyLICHUSIMH
3peHus).
CryneHTaM ¢ MHBAJIMIHOCTBIO YBEJIMYUBAETCS BPEMsI Ha MOJATOTOBKY OTBETOB

Ha KOHTPOJIbHBIE BOIPOCHI. J{JIsl TaKMX CTYAEHTOB MPEAYCMaTPUBAETCS JTOCTYIIHAs

dbopma npeocTaBiieHsI OTBETOB Ha 3aJIaHMs, & UMEHHO:

e THCHMEHHO Ha OyMare WM HaOOpOM OTBETOB Ha KOMIBbIOTEpE (IJISl JIMI[ C
HapylLIEHUSIMU CIIyXa, peUn);

e BHIOOPDOM OTBETa U3 BO3MOXXHBIX BapUAHTOB C HCIOJIH30BAHUEM YCIyT
aCCUCTEHTA (7151 UL C HApYIIEHUSIMHA ONOPHO-/IBUTaTEILHOTO alllapara);

e YCTHO (JJI JIUI C HAPYIICHUSIMH 3PEHUS, ONIOPHO-JIBUTATEIILHOTO anmnapara).
[Ipu HeoOXxomumocTu [JIsi OOYYaIOIIMXCS C WHBAJIMIHOCTBIO IIpoleaypa

OICHHUBAHUA PE3YJIbTATOB O6y‘1€HI/IH MOJKCT IMPOBOJAUTHCA B HCCKOJIBKO 3TAIIOB.
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