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1.

OBJIAACHUC CICAYIOIMMMHA KOMIICTCHIMAMM

IlepeyeHs MIAHNPYEMBbIX Pe3yJbTATOB 00YUeHHS 10O
AMCHUIUINHE (MOIYJII0), COOTHECEHHBIX € MJIAHUPYEMbIMH Pe3yJIbTATAMH OCBOEHHUS

NpOrpamMmbl
1.1. Huctummaa B1.0.03 «DOxoHOMeTpuKa (TIPOABHUHYTHIM YPOBEHB)» OOECIICUnBACT

Kon
Kon HanmMeHnoBaHne KOMIIOHEHTA
HaunmeHoBaHne KOMIeTeHIMN KOMITOHEHTA
KOMIICTCHLIMU KOMIETCHIIMU
KOMITCTEHIINT
CriocobeH IpUMEHSTh
NPOABUHYTHIE Croco0eH IPUMEHSTh IPOJIBHHYTHIE
MHCTPYMEHTAIbHBIE METO/IBI HWHCTPYMEHTAJIbHBIE METOABI ITPH
OIK OC-3 by OITK OC-3.1 by b
9KOHOMHYECKOTO aHAIIN3a IPH pELICHUY 33/1a4 IPAKTHYECKOi
PELIeHNH MPAaKTHYECKUX U (MITH) HAaIpaBJIeHHOCTH
UCCIIEI0BATENbCKUX 3a/1a4
Croco0eH HCIOb30BaTh COBPEMEHHBIC
Crnioco0eH HCIoIbp30BaTh WH(OPMAIMOHHBIE TEXHOJIOTHH
COBpPEMEHHBIE NpOrpaMMHBIE CPEJCTBA JUIs 00paboTKH
HHQOPMAIIMOHHBIC TCXHOJIOTHH UH@OpMAILIUU IIpU PCHICHUN
OIK OC-5 dopman OITK OC-5.1 (opmattuit 1pit p
U IIPOrpaMMHBIE CPENCTBA IIPU yIpaBIEeHYECKUX U (WIH)
pELICHHN MPAKTUYECKHUX U (HIIN) HCCIIeIOBaTENbCKHX 3a/1ad,
HCCIICIOBATENILCKHX 3a/1ad OPHEHTHPOBAHHBIX Ha NPaKTHYECKUE
ACTICKTHI JICITEIIHOCTH
1.2. B pe3ynbrare OCBOCHMS MAMCUMIUIMHBI Yy OOy4aromMXcsi JOJDKHBI OBITh
chOpMHUPOBAHBI:
OTD/Td/
Kopg srama
TPYIOBBIE WITH
OCBOCHHUS PesynbTaTel 00y4eHus
npo(hecCHOHAIBHEIC
. KOMITCTECHINN
JIeWCTBHS
Ha ypOBHE 3HAHWI: 3HAET OCHOBHBIE ITOJXO/IbI IIOCTPOEHHS, 00OCHOBAHHMS
1 MMPOBEPKU AICKBATHOCTH M MCIIOJIb30BAHUA SKOHOMETPUUCCKUX MO}IeHeﬁ
Ha YpOBHE YMEHHIi: pa3padaThiBaeT SKOHOMETPHYECKHUE MOCIH VIS
00OCHOBaHMSI ¥ aHanu3a (DUHAHCOBO-DKOHOMHYECKUX MOKas3aTeleH,
F/01.7 aHaJM3a COLMAIbHO-3HAYUMBIX MPOOJIEM M TPOLECCOB; OLCHUBACT
) YCIIOBUS " MIOCIIC/ICTBHS TIPUHUMAEMBIX OpTraHHU3aIIOHHO-
Onpenenene TIPaBJICHYECKUX PEUICHUI; MPUMEHSET KOJMYECTBCHHBIC 1 Ka4eCTBEHHBIE
HaIpaBICHUI ornk oc-3.1 | " p 1P N
A— METO/bl aHAJIN3A IPU IPUHATHH YIPABICHYECKUX PELICHUN
opramsaLH Ha YpOBHE HaBBIKOB: BIAJEET METOAOJOrHEH 3KOHOMHYECKOTO
HCCIIeIOBaHMs, COBPEMEHHBIMH MeTodaMu cOopa, oOpaboTKM W aHaiu3a
HKOHOMUYECKUX W COLMAIBHBIX HaHHBIX, COBPEMEHHOH METOMUKOMH
MOCTPOCHHSI OKOHOMETPHYECKUX MOJENeil, MeTonaMd W HpHeMaMu
aHaJIN3a YKOHOMUYECKUX SIBICHUI 1 IPOLECCOB € TIOMOLIBIO CTaHAAPTHBIX
TEOPETHYECKUX U SKOHOMETPHUUECKHX MOJIeIIer
Ha YpOBHE 3HAHMI: 3HAET COBPEMEHHBIE METOIbl AKOHOMETPUYECKOTO
aHalM3a U OCHOBAHHBIE HA HUX COBPEMEHHBIE IPOIPAMMHBIE MPOMYKTBHI,
F/01.7 - HEOOXOAMMBIE ISl HCCIIEIOBAHHIA
OmnpeznencHue Ha YpOBHE YMCHHMH: NPUMEHSCT COBPEMCHHBIH SKOHOMETPHUYECCKUH
HaIlpaBJICHUN OIIK OC-5.1 | mHCTpyMEHTapHii AJIS KCCIIEOBaHUI SKOHOMIUECKUX PELICHNH Ha YPOBHE
pasBUTHUS OpTaHM3aIMi ¥ PHIHKAX MIPUCYTCTBUS OpraHHU3allnH;
OpTaHU3aIIH Ha YpOBHE HaBBIKOB: METOAMKOW M METONOJIOTHMEH INpOBENCHHS
HKOHOMETPUYECKUX HCCIICOBAaHUN B SKOHOMHUYECKOW cdepe; HaBbIKaMu
CaMOCTOSTEIILHOM UCCIIEI0BATENLCKON paboThI




2. O0beM M MeCTO JUCUMILIMHBI B CTPYKTYpe
o0pa3oBaTe/IbHOI MPOrpaMMBbl
O6bem auctumurHbL: 180 9, YTO COOTBETCTBYET 5 3a4ETHBIM €UHUIIAM (3. €.).
KOJII/I‘-IGCTBO AKaJICMUYCCKUX YaCOB U COOTBCTCTBYIOIIUX WM ACTPOHOMHUUYCCKHUX YaCOB,
BBIJICJICHHBIX Ha KOHTAaKTHYIO paboTy oOydYaromuxcs ¢ IpernojaBaTelieM, CaMOCTOSTEIbHYIO
a00Ty ¥ KOHTPOJIb O0YJAFOIIMXCS:

KomnuuectBo KonnuecTBo COOTBETCTBYIOIUX UM
ACTPOHOMHYCCKHX YACOB AKaJICMUYECKHX YacOB

KonrakTHass pabora oOydwarommxcsi c 13.5 18
npenogaBaTesneM ’
8 oM uucie
Jlexyuu 6,0 8
Ilpakmuueckue

6,0 8
sansimusi//labopamopuvie pabomol ’
Koncynemayuu 1,5 2
CamocTrosTenpHas pabora 114,75 153
KoHTpoas 6,75 9

Hucuumuinaa b1.0.03 «OkoHOMeTpuKa (MPOJABUHYTHIA YPOBEHB)» H3ydaeTcs Ha 1-oMm u
2-0M Kypcax Juis 3a04HOU (hOpMBI 00yUeHHUSI.

3. Conep:kaHue U CTPYKTYPa AU CHUIIMHbBI
3aounan ghopma ooyuenusn
OO0beM TUCIUILIMHEI, Yac.
KonTakTHas pabora dopMa TeKy1Iero
No 00yYarOIIMXCsI C KOHTPOJIS
- HaumenoBanue tem mpenojaBaTesieM o BUIaM YCIEBAaEMOCTH,
/1 Bcero N CP .
y4eOHBIX 3aHATHH MIPOMEKYTOUHON
JI/ JIP/ 113/ KCP arrecTaluu
J0T | 10T | 0T
1. Perpeccruonnsiit aHau3 u
‘P 24 2 2 20 TECTUPOBAHUE
JHJIOTCHHOCTD
2. N
OrieHKa CUCTEM YpaBHEHUN 24 2 2 20 TECTHPOBAHUE
3.
Monenu na”elIbHBIX JaHHBIX 17 2 15 TECTUPOBAHUE
4, .
Henuneitnbie Moaenu 1 0T00p 13 2 1 10 TECTUPOBAHUE
AnanTvBHBIE METOJbI aHAJIM3a
5. BPEMEHHBIX SITIOB.
p A 11 1 10 TECTUPOBAHUE
IIporHo3upoBaHue Mo MOJEIAM
ARMA, ARIMA
6. IIpumauaHOCTE 51 OouHas
P 21 1 20 TECTUPOBAHUE
9K30T'C¢HHOCTh
7. Metonomnorus BEKTOPHBIX
A . p 21 1 20 TECTUPOBAHUE
aBroperpeccuii (VAR)
Henuneiinsie MOJIENU
8. BPEMEHHBIX sg0B. Mogenu
P P e 14 14 TECTHPOBAHUE
BPEMCHHBIX PSAIOB C YCIOBHOU
reTepOCKEAACTUYHOCTBIO
IIpakTuueckue BOIPOCHI
9 KOUHTETPAITMOHHOTO aHaJm3a
’ HECTallMOHAPHBIX BPEMEHHBIX 24 24 TECTUPOBaHUE
panoB. JMHaMUYeCKHil MeTOx
HaWMEHBIINX KBaJIPaToOB
[TpomexxyTouHas arTecTanus 9 9 Ox3aMeH




O0BEM JUCIUTIINHEI, Yac.

KonTakTHas pabora dopmMma TeKyLIEro
No 00ydarommxcs ¢ KOHTPOJIS
i HanmenoBanue tem Beero TperosiaBaTeneM 1o BiaM CP ycresaeMocTH,

y4eOHBIX 3aHITUI MPOMEXYTOYHOH
J/ JIP/ 13/ | KCP aTTecTaluu
JOT | AOT | AOT

KoHucynpranus 2 2
Bcero 180 8 8 11 | 153




Coaep:xaHue THCHUILINHBI

Tema 1. PerpeccroHHBIN aHAIU3 U SHIOTEHHOCTb.

DTanbl SMOUPUUECKOTO aHAIM3a SKOHOMUYECKHUX 3a]a4. Turbl 1aHHbIX. CTPYKTYpHOE U
HECTPYKTypHOE MojenupoBanue. [IpuamHHO-CIIEICTBEHHAs CBs3b W TMPHUHIUIT ceterisparibus.
VYcnoBHoe matemaTuueckoe oxkuaanue. Knaccuueckast nuHeiHass monens perpeccud. OlieHKa
METOJIOM HauMeHbIUX KBaapaToB. BeiBog MHK-oneHok. MeTos MOMEHTOB — OIpeesieHHe U
npumep. [lonoOpannsie 3Hauenns u octatku. KagectBo nmogbopa. Koaddumentsr perpeccun,
n3MeHeHue macmrada. [Ipocreiimme cmocoOs! yueta HenuHeiHOCTH. MoMmeHnTsl MHK-o11eHOK,
UX HECMEIIEHHOCTh, TUCIepcHs OneHOK. OleHKa Iucnepcuu OomuOoK. MoJenb perpeccuu ¢
MHOTHMH OOBSCHAOMMUMHE TepeMeHHbIMA. MHK-o1ieHkn 111 MHOXKECTBEHHOM pPETpecCHm.
Teopema I'aycca — MapkoBa. Onenka aucrnepcuu OmuOku. Marpuia KoBapualiH OIICHOK.
Wnrepnperanust kodpduurento. OLEHUBAHUE YCIOBHOTO OXHJAAaHUS M IMPOTHO3UPOBAHUE.
IlocTpoeHne nOBEpUTEIBHBIX MHOXKECTB M IpoBepka runore3. Pacnpenenenus MHK-onenok
KO’ (UIIMEHTOB U OCTATOYHOW CYMMBI KBaJpaToB, t-CTaTUCTHKA. [loBepUTENbHbIE WHTEPBAJIBI
JUIS. OTAENBHBIX KOA((UIIMEHTOB, OCHOBAHHbBIE Ha 3HAUYeHUSX t-cTatucTuK. [IpoBepka rumores:
KPUTHYECKOE MHOXECTBO M YpPOBEHb 3HAYUMOCTU CTATUCTUYECKOTO KPHUTEpHUS, MOIIHOCTb
KpUTEepUs TMPHU TPOCTON anbrepHaTHBe. [IpoBepka rumore3 o 3HAYEHUSX KOA(DPUIMEHTOB C
WCIIONb30BaHUEeM  t-cTaTHCTHKW. HaOmomeHHbIii  ypoBeHb  3HauuMocTu  (P-3Hauenwme).
Cnyuaiinsle perpeccopbl. Acumnrornyeckue coiictBa MHK-oneHok. CoCTOSTENBHOCTD.
TectupoBaHve THUNOTE3 C UCIOJIB30BAHWEM ACUMIITOTHYECKHMX CBOWCTB. TecTupoBaHHue
MIPOM3BOJIBHBIX OrpaHHuYeHHi Ha KodpduuueHTsl. F-cratrctuka. IIpo0GiemMbl MHOXKECTBEHHOM
perpeccuoHHoit  Mozenu. Bwibop dynkmmonamsHON (opmbl. OmmOkM  crienudUKaIy.
TectupoBanne Ha ommOku crnenudukanuu. KoppenupoBanHbie perpeccopbl. [IpoGrema
MYJbTUKOJUIMHEApHOCTH.  [Ipomymiennsie  mnepemeHHble. (CMelmienue oneHok. [Ipokcu-
nepeMeHHble. bHHApHBIE W JAHCKpETHBIE OOBsCHAIONME TepeMeHHble. (CreHepupoBaHHBIC
perpeccopsl. [lepeMennble, n3MepeHHBIE ¢ OMMOKON. Hecmyualinas BhIOOpKa M MPOMYIICHHBIS
HaOmonenusi. [Ipobnema reTepockegacTUYHOCTH. TecTUpOBaHWME THUIIOTE3 TPU HATUYUHU
reTepoCKeIaCTUYHOCTH. TecTupoBaHue Ha MPUCYTCTBUE T€TePOCKeNaCTUUHOCTH. OOOOIICHHbII
MHK. Hocrynueiit OMHK. Dnporennocts. Mcrounnku sunorenHoctu. Cmenienue B MHK-
OLIGHKaX W3-3a DHJOTeHHOCTH. MHCTpyMeHTalbHble TiepeMeHHble. TpeOoBaHUS K
WHCTpYMEHTaIbHBIM NiepeMeHHbIM. 2-cTyneHndyaTsii MHK. CocTosiTenbHOCTh, acUMITOTHYECKAS
HOpMaibHOCTE M 3 dexTuBHOCTh. TecTtupoBanue rTUNOTE3. TeCTUpPOBAHUE TUIOTE3 B
NPUCYTCTBUM  rerepockenactuuHoctd.  [Ipobmemsr  2-crymenuatoro  MHK.  Cnalsie
WHCTPYMEHTHI. TeCThI Ha SHJOTEHHOCTh. TeCT yCI0BUI CBEpXHUICHTU(DUKAIIUHN.

Tema 2. OueHka cUCTEM ypaBHEHUH.

MHK nns cucreM ypaBHEHMH. DK30T€HHOCTh OOBSCHSIOIUX INepeMeHHbIX. Crporas
9K30TeHHOCTh. [Ipumepsl cucteM: BHemHe He cBs3aHHbIe ypaBHeHus (SUR), maHenbHbie
nanable. Bug maTtpuiiel koBapuanuu omubok. Onenka oo0beauaeHHsiM MHK. Onerxka OMHK u
noctynHbiM OMHK. AcumnroTudeckue cBoictBa. TectupoBanue runotes. OleHKa BHEITHE HE
CBA3aHHBIX YypaBHEHUH C OrpaHUYEHUsAMH Ha mnapameTpbl. OIlEHKa CHUCTEM YypaBHEHUH C
MOMOIIBI0 MHCTPYMEHTAJIbHBIX MepeMeHHbIX. 2-cTyneHuyaTbii MHK st cuctem ypaBHeHuit. 3-
crynenuyateiii MHK. O600mienHbIif MeTox MOMeHTOB. Matpuibl BecoB. OnTumanbHasi MaTpula
BecoB. BriOop meroma oreHku cucteM. TectupoBaHue rumnore3. CHCTEMBl OJHOBPEMEHHBIX
ypaBHEHUU. DKOHOMHYECKUE 3a/laud, MPUBOASIIME K CUCTEMaM OJIHOBPEMEHHBIX YpaBHEHUM.
Nnentnduxanusa. YcnoBus wuckmrodeHus. CokpamieHHas ¢opma. JluHelHble orpaHUYeHUs
obmero Buma. YcioBus — UACHTU(DUKAIMK, OTCYTCTBHSI  WIACHTH(DHKAIMH, TOYHOU
uaeHTu(UKauu u cBepxuaeHTugukanuu. DPGheKTUBHAS OIEHKA IMapaMeTPOB COKpAIIEHHON
dopmbl. UneHTudukamuss Ha OCHOBE MPOU3BOJIBHBIX OTPAHUYCHHA MEXAYy YpPaBHEHHUSIMHU.
Nnentudukanys Ha OCHOBE OTpaHWYEHUN Ha MaTpUIly KoBapwaruu. HemuHeHHOCTh 1o
SHJIOTE€HHBIM TIEPEMEHHBIM.



Tema 3. Moaenu maHEILHBIX JaHHBIX.

MortuBamusi: npoOiemMa MPOMYLICHHbIX MepeMeHHbIX @dukcupoBaHHble APPEKTH,
cinyuaiiaeie 3¢ dekTsl. [Ipeanonoxenus o6 ommOKax: cTporas SK30T€HHOCTh OOBSICHSIONNX
NEePEMEHHBIX, TONEPUOIHAS 3K30TeHHOCTh. OIEHKH ypaBHEHHs B pazHoCTsAX. OIeHKH naHenei
co cnydaiiapiMu d(pdextamu. OueHku mnaHenel ¢ QukcupoBaHHbIMU dddextamu. Tect
Xaycmana. Knacrepuszanus HaOIr01eHUH.

Tema 4. HenuneitHOCTh U 0TOOP

JuckperHble 3aBUCHMBIE TiepeMeHHbIe. JIMHeiHass Monenb BepoATHOCTH. I[IpoOuT-
Mozenb. Jloructuueckas wmogmenb. OIGHKAa METOAOM MaKCHMAalbHOTO —MPaBIOMOA00uS.
DOHJOTEeHHOCTh B OOBSACHSIOIIMX IE€PEeMEHHbIX. MHOKECTBEHHAs! JIOTMCTUYECKass MOJIENb.
YrhopsijoueHHbIE JIOTUCTUYECKHE U TpoOuT-Moxenu. LleH3ypupoBaHHBIE perpeccuu U
Heciy4daiiHble BbIOOpKH. Tobut-monenu. I'eTeporeHHOCTh M 3HIOT€HHOCTh B TOOUT-MOIEIIAX.
CenexTuBHasi BRIOOPKA. TECTHPOBAHUE M KOPPEKIIUS CMEIICHHS CEJIEKTUBHON BHIOOPKHU. OlieHKa
mporpaMM W JKcrepuMeHTOB. [Ipobnema mau3aifHa SKCIEPUMEHTOB M camMooTOop. MeTromabl
OLICHKM C WCIIOJIb30BaHWEM propensityscore. MeTOasl OICHKH C  HCIIOJH30BAHHEM
MHCTPYMEHTAJIBHBIX IEPEMEHHBIX.

Tema 5. ApanTuBHBIE METOABI aHadW3a BPEMEHHBIX psAoB. I[IporHo3upoBanue 10
moxaeinsM ARMA, ARIMA.

CrnaxuBaHue BpeMeHHOTO psna. [IporHo3upoBaHue OyaylIuX 3HAYCHUH BPEMEHHOTO
psana. Ckonp3smue cpennue. @unbrp Xoxapuka — IIpeckorra. IlpocToe skcnoHeHIMalIbHOE
crilakuBaHue. J[BOWHOE PKCMOHEHUMANIbHOE criaxkuBaHue, meton bpayna. Merox XosbTa.
Meton Xonbra — Buntepca. ®@unbtp bakcrepa — Kunra. IlporHozupoBanue mo MoAesisM
ARMA, ARIMA.

Tema 6. [IpuurHHOCTH M 010YHAST SK30T€HHOCTb.
[lonatuss mpuuMHHOCTH 1O ['pelHmKepy M OJIOUYHONW HK30T€HHOCTH OJHOM TpYyMIIbI
MIEPEMEHHBIX OTHOCUTENIBHO IPYTOU IPyIIbl NIEPEMEHHBIX.

Tema 7. Mertonomnorus BeKTOpHBIX aBToperpeccuii (VAR).

Metononoruss VAR u ee uHcTpymeHTapuil ((QYHKIMM MMITyJbCHOTO OTKJIMKA H
JEKOMITO3HIINH JUCTIEPCHI OMMOOK MPOTHO30B). [IpuMeph ncnonas3oBanust Metogoiorun VAR
JUI1 KOHKPETHBIX CTaTUCTUYECKUX JAHHBIX, BOZHUKAIOIINE TIPU ATOM 3aTPYJHEHMSL.

Tema 8. HenuueiiHble MOJI€IM BPEMEHHBIX PSIOB.

Mogenu BpeMEHHBIX PAIOB C YCJIOBHOM TIe€TepOCKEeNaCTUYHOCTHIO; MOTHBALUS K HX
ucnonszoBanuto. Moaens ARCH, ee nenocrarku. TectupoBanne Ha ARCH-3¢dpdext. Monenn
AR/ARCH. CrangaptuzoBannsie octatku. O06o0mennas ARCH wmogens (GARCH), ee
npeumymiectBa u HenoctaTku. TectupoBanume Ha GARCH sddexkr. Monemn AR/GARCH.
Mopens IGARCH. Mogenu ¢ sddexkrom peruara: EGARCH, TARCH. KpuBas BnusHust
HoBoctedl. [IpoBepka rumore3sl 00 OTCYTCTBMM ACHMMETPUH BIHSHHS IUIOXHX U XOPOIIUX
HoBocteii. Kommonentnas GARCH. Mogenr GARCH-in-Mean. MuoromepHbsie Mozenu
GARCH.

Tema 9. IlpakTuyeckue BOMPOCHI KOMHTETPALMOHHOTO aHAJIU3a HECTALMOHAPHBIX
BPEMEHHBIX PsIIOB. JIMHAMUYECKUI METO/I HAMMEHBIIINX KBAJIPATOB.

MeToibl OLIECHUBAHUS TOJTOBPEMEHHOW CBSI3M MEK]y HECTALIMOHAPHBIMU BPEMEHHBIMU
panamu. OueHWBaHWE B TPEyrojibHOM Mojaenu. OUEeHMBAaHHE pAHTa KOMHTETPAllUM METOAOM
Moxaucena. JIlnvHaMu4yeckuii METOJ HAUMEHBIIMX KBaApaToB. JIMHAMHUYECKHA METOJ



HaUMEHBIIUX  KBAApaTOB Ui  KOUHTEIPUPOBAHHBIX  psAJOB  IEPBOIO  IOpsAKa
UHTETPUPOBAHHOCTH. JI[MHAMHUYECKMH METOJ HAaWMEHBIIMX KBagpaTOB ISl  CHCTEMBI
KOMHTETPUPOBAHHBIX  PANOB, COJEpXKAllled psAapl I[EpBOIO W BTOPOro  IMOPSAKOB
MHTErPUPOBAHHOCTHU.

4. Marepunajbl TeKylero KOHTpoJs ycneBaeMocTH
00y4aroImXxcs ¥ OLleHOYHbIe MaTepHaJibl IPOMEKYTOYHOM aTTeCTAllMHU N0 JUCHMILIHHE
B xone peanmmszanuu gucuumiauebel b1.0.03 «OxoHOMeTpHKa (IIPOJBHUHYTHIH YPOBEHH)»
UCTIOJB3YIOTCS CIEAYIOIINE METO/IbI TEKYILEro KOHTPOJI yCIIEBAEMOCTH 00yYarOLINXCS:
MeTo bl TEKYIIEr0 KOHTPOJISL YCIEBAEMOCTHU

®dopma KOHTPOIS

Tembl Monynel CP
PerpeccronHblil aHAJIM3 U YHAOT€HHOCTh TectupoBanue
Or11eHKa CUCTEM YPaBHEHUH TectupoBaHue
Mojenu naHenbHbIX JaHHBIX. TectupoBaHue
Henwuneitapie Moenu u oTOOp TecTupoBaHue
AJllanTUBHBIE METOJbl aHalU3a BPEMEHHBIX psAnoB. [IporHo3upoBaHue N0 MOIEISIM Tectnposane
ARMA, ARIMA.

ITpryuHHOCTE U OJIOYHAS 3K30TCHHOCTb. TectupoBanue
Mertonosiorust BeKTOpHBIX aBToperpeccuii (VAR). TecTupoBanue
Henuneiinble Mopenu BpeMEHHBIX pPsfoB. Mojaenu BpEMEHHBIX PSIOB C YCIOBHOM Tecapopanye
TreTepOCKEAACTUYHOCTBIO

JpoOHo-uHTErpHUpOBaHHEIC psinbl. HenwHelHbIe MpeoOpa3oBaHus W CAUHUYHBIC KOPHH. Tectnposane

Ce30HHbIC €IMHUYHbBIE KOPHU.

DK3aMeH MPOBOAMTCS ¢ MPUMEHEHHEM CIIEIYIOIIUX METOAOB (CPEICTB): MO0 B YCTHOM
(dbopMe 10 3alaHHBIM B OWIIeTE BOTIpOCcaMm, JTHOO B BUIC TECTHPOBAHUS.

Martepuanbl TeKylero KOHTPOJisi ycneBaeMoCTH 00y4arommxcst
TecTbl KOHTPOJIS 3HAHUI

1. MyJIpTUKOJITIMHEAPHOCTD — 3TO B 3KOHOMETPUKE TEPMHH, 0003HAYAIOIINNA:

- Meron, MO3BONIAIOUIMM OLEHUTh MapaMeTpbl MOJENH, OINUPAsACh Ha CIly4ailHble
BBIOOpKH

- CTaTUCTUYECKYIO 3aBUCHMOCTb MEXKIY MOCIEJ0BATEIbHBIMU JIEMEHTaMHU OJJHOTO psja,
KOTOpPBIE B3SITBI CO CIBUTOM

+ Hanuuue nuHeHHOHW  3aBHCHMOCTH  Mexay ¢akTtopamMu  (OOBACHSIOIIUMHU
[IEPEMEHHBIMH ) PETPECCUOHHON MOJIETN

2. Teopema ['aycca-MapkoBa B 5KOHOMETPHUKE ONMUPAETCS Ha:
+ MeTo1 HauMEHbIINX KBAJAPaTOB

- Meroa HaMMEeHbIIUX MOAYJICH

- Meron MHCTpyMEHTAIBHBIX IEPEMEHHBIX

3. Moaenu BpeMEHHBIX PS0B B SKOHOMETPUKE — 3TO MOJICIIH:

- KoTopbie ucmionb3yroTes Uit TOTo, 4TOOBI ONPEaesInTh, Kak ce0si OyJeT BECTH TOT WIN
MHOI1 (paKkTOp B TEUCHNE ONPENIEIEHHOTO MTPOMEXKYTKA BPEMEHH

- Kortopbie mMO3BONISAIOT MaKCHUMAJBHO TOYHO pAacCUMTaTh TEPHOJ BPEMEHH,
TpeOyromuiics A Toro, 4ToObl 3HaYeHHE (HaKTOpa H3MEHUIIOCH Ha 3HAUUMYIO BEJTHYHHY

+ Jl711 moCTpOSHHSI KOTOPBIX MCIIONB3YIOTCS TaHHBIE, XapaKTEPU3YIOIIHe OUH OOBEKT 3a
HECKOJIBKO ITOCIIE/IOBATEIbHBIX NIEPHUO/I0B

4. MeTtoa HauMEHBIINX KBaJApaTOB B DKOHOMCTPHUKE — 3TO MCTOI:
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- KOTOpBIﬁ I/ICHOHL?)yeTC}I JJIA pacqua HAaNMMCHBIINX OTKJIOHGHI/II\/'I CﬂyqaﬁHLIX BCJINYHH,
BIIUSTIOIIUX HA KOHEUHBIA PE3yJIbTaT

+ Koropblil no3BoseT pemarh 3aa4y, ONUpasch HA MUHUMHU3ALMIO CYMMBbI KBaJpaToB
OTKJIOHCHHH HEKOTOPBIX (YHKITUI OT HCKOMBIX ITEPEMEHHBIX

- Koropblil 1m0O3BOJISET OLEHUTH 3HAUYEHUE HEU3BECTHOTO IapameTpa, MUHUMU3HPYS
3Ha4YeHHE (PYHKITUU TIPABAOIIO00US

5. 3aBUcCUMAas IEpeMEHHasi B 5)KOHOMETPHUKE — 3TO:

- [TapameTp, cocToAIn U3 CIly4aliHOW U HECITy4YallHON BEJIUYUH

+ Hekoropas mnepeMeHHass PErpecCHOHHON MOJENH, KOoTopas sBisieTcs (yHKIHEH
PErpECCUM € TOUHOCTBIO JI0 CIyYalHOTO BO3MYIIEHHUS

- IlepeMeHHas1, KOTOpasi MOJIY4YaETCsl MyTEM NEPEBO/IA KAYECTBEHHBIX XapaKTEPUCTHK B
KOJINYECTBEHHBIE, T.€. TyTeM NMPUCBOEHUS LU(POBOI METKU

OueHoYHbIe MaTePHAJIbI MPOMEXKYTOYHOM aTTECTAIMU

Kon
Kon HavnmMeHnoBaHne KOMIIOHEHTA
KOMIIETCHITHH HaunmMeHoBaHne KOMIeTeHIMN KOMITOHEHTA B —
KOMITCTEHIINT
CriocobeH IpUMEHSTh
MPOJBUHYTHIE Crnoco6eH pUMEHATh IPOABUHYTHIC
OTK OC-3 MHCTPYMEHTAIbHBIE METO/IBI OIK OC-3.1 WHCTPYMEHTAIILHEIE METOAEI TPH
9KOHOMHYECKOT0 aHAJIN3a MpU pELIeHNH 33134 PAKTHYECKOH
PELIeHNH MPAaKTHYECKUX U (MITH) HAaIpaBJIeHHOCTH
UCCIIeI0BATEIbCKUX 33134
Cnoco6eH ucnonb30BaTh COBPEMEHHbIE
Crnioco0eH HCIoIbp30BaTh MH(OPMAIMOHHBIE TEXHOJIOTHH
COBpPEMEHHBIE NpOrpaMMHBIE CPEJCTBA JUIsl 00paboTKH
OIIK OC-5 MH(pOpPMALMOHHBIE TEXHOIOTHU OIIK OC-5.1 nH(poOpMAaLIUK NIPU PEIICHUH
U IIPOrpaMMHBIE CPENICTBA IIPU yIpaBIE€HYECKUX U (WIH)
pEIICHNH MPAKTHYECKNX U (VITH) HCCIIe0BAaTEIbCKIX 33/1a4,
HCCIIEZI0OBATENbCKUX 3a/1a4 OpPHEHTHPOBAHHBIX HA MIPAKTHYECKNE
ACTICKTHI JICITEIILHOCTH
KomnoneHnt o
WHaukaTop oLieHuBaHuUs Kpurepnii oniennBanust
KOMITCTEHIINU
be3 3aTpyaHeHnii IeMOHCTPUPYET HaBBIKU
be3 3aTpyaHeHuil 1eMOHCTpUpYET paboTHI C COBPEMEHHBIMH METOIaMU cOopa,
HCIOJIb30BaHUE C IPUMEHEHUEM 00paboTKM M aHaIM3a IKOHOMHYECKUX U
PIH(bOpMaHI/IOHHO-KOMMyHI/IKaHI/IOHHI)IX COIMMAJIbHBIX TAHHBIX, COBpeMeHHOﬁ
OIIK OC-3.1 TEXHOJIOTHI COBPEMEHHBIX METO/IOB METOAMUKOH MOCTPOEHUS SKOHOMETPHUECKUX
cbopa, 06pabOTKM 1 aHaIH3a JaHHBIX, MoIesIell, MeTOJaMH U TIPHEeMaMH aHaIIn3a
METOJUK ITOCTPOCHUS SKOHOMHYECKHX SBJIEHUH U MIPOILIECCOB C
9KOHOMETPHUYECKHUX MOJIeTIeH TIOMOIIBIO CTAH/IAPTHBIX TEOPETHYECKHUX U
HKOHOMETPHYECKUX MOJIeNeH
IIpumensieT coBpeMEeHHBII bes 3aTpyaHeHN MIPUMEHSIET COBPEMEHHBII
9KOHOMETPHYECKUI HHCTPYMEHTapHI HKOHOMETPHYECKUH NHCTPYMEHTAPHH JUIs
OIIK OC-5.1 JU1s1 00paboTKK HH(DOPMALIUY TIPH HCCIIeIOBAaHUI SKOHOMHYECKHUX PEIICHUH Ha
IIPUHSITUU PELLICHUIN Ha YPOBHE YPOBHE OpraHM3alUil U peIHKAaX
9KOHOMHYECKOT'0 areHTa TPUCYTCTBHSI OpTaHHU3AINN

TunoBble OLIEHOYHbIE MATEPHAJIBI IPOMEKYTOYHOH aTTECTALlUH
[TpomexyTouHas aTTecTanus IO JUCLMILIMHE NPOBOJUTCS B BHJE DK3aMEHA, KOTOPBIN
MIPOBOJIUTCS B yCTHOU (hopMe OTBETa Ha BOIPOCHI U JOMOTHUTEIBHBIE BOIIPOCHI.
[TpomesxyTouHas arrecTalus NPOBOJUTCSA C COOJIIOJCHUEM CIEIYIOLUINX TpeOOBaHUM 110
nporenype B yctHoi ¢opme. Ha sx3amene o0ydaromuecst CaMOCTOATEIBHO TOTOBST OTBETHI Ha
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BOIPOCHI OWJIETa MPOMEKYTOYHON aTTeCTaIluy 1Mo auciuIuimae. OTHOBPEMEHHO MPUCYTCTBYIOT
Ha TPOMEXKYTOYHOH artectau He Oomee & dUenoBeKk (IMOATOTOBKA OTBETa, OTBET
npenoaaBaTento). OOyJarImuUics TPy BXOIe B Ay TUTOPHUIO TIPpU ceOe UMEeeT TOJIbKO MMCbMEHHBIE
NPUHAIISKHOCTH (PYyYKy WiIM KapaHaam). bymary, HeoOXomumyro IUisi TIOJATOTOBKH, BBIIAET
npenogaBaTens. OOyuatonuiics 6eper Owier, emy npeaoctarisiercs 30 MUHYT AJIs TOATOTOBKHU
YCTHOTO OTBETa Ha BOTIPOCHI OMIIETA.

Ornenka 3HaHUN 00yYarOIIErocss HOCUT KOMIUIEKCHBIN XapaKTep U OMPEAEIIIeTCsS OTBETOM
Ha dK3aMCHe.

BrimonHenue Bcex 3aMaHM TEKYIIErOo KOHTPOJS SIBISETCS IKENATeNbHBIM ISl BCEX
oOydJaronuxcs.

Onenka 3HaHUN O0OydYaromerocss Ha JK3aMeHEe SBISIETCS OalTbHOW  («OTIUYHOY/
«XOPOIIOY / «YIOBIETBOPUTEIHLHOY / «HEYAOBICTBOPUTEIHHOY ).

IIpuMepHBbIi epevyeHb BOMPOCOB /ISl MOATOTOBKH K IK3aMeHY

1. OTanbl SMIOUPUYECKOTO aHall3a SKOHOMHMYECKMX 3anady. Tumbl JaHHBIX.
CTpyKTypHOE U HECTPYKTYPHOE MOJIETUPOBAHUE.

2. [lpuunHHO-CHECTBEHHAsT CBS3b W NPUHLOMI  ceterisparibus.  YcIoBHOe
MareMarnyeckoe oxunanue. Kiraccuueckas nuHeHas MOJIENb PETPECCUMN.

3. Onenka MeTooM HauMeHbIIUX KBaapaToB. Beion MHK-onenok. [Togobpannsie
3HaueHus U octatku. KadyectBo moadopa.

4. KoadduimenTs! perpeccun, nsmenenne macmraba. [Ipocrelinme cnocoObl ydyera
HEJIMHEHHOCTH.

5. Mowmentsl MHK-o11€HOK, HX HECMELIEHHOCTh, AUCTIEPCHS OLIEHOK.

6. OrneHnka aucriepcuu OmuOOK. Mojenb perpeccuu ¢ MHOTUMHU OOBSCHSIOITUMU
nepeMeHHbIMU. MHK-o11eHKH [17151 MHOKECTBEHHOM pErpeccum.

7. Teopema ["'aycca — MapkoBa. O1ieHKa TUCIIEPCUU OIUOKH.

8. Martpunia koBapuanuu oneHok. MHrepnperanus koddduiuenToB. OneHUBaHNE
YCJIOBHOTO OXHUJAHUS U IPOTHO3UPOBAHUE.

9. IlocTpoeHne HOBEPUTENBHBIX MHOXKECTB M IpOBEpKa rumore3. Pacnpenenenus
MHK-onenok k03 GUIIMEHTOB U OCTAaTOYHON CYMMBI KBaJpaTOB, t-CTATUCTHKA.

10.  JloBepuTenbHBICE MHTEPBAIBI ISl OTIACIBHBIX KO3(D(PUIMEHTOB, OCHOBAHHBIE Ha
3HAYECHUAX t-CTATUCTHUK.

11.  IlpoBepka THUIOTE3: KPUTUYECKOE MHOXKECTBO M YPOBEHb 3HAYMMOCTHU

CTAaTHCTUYECKOTO KPHUTEPHUs, MOIIHOCTh KPUTEpHS NpPH TPOCTOH anmbTepHaTuBe. I[IpoBepka
TUIOTE3 O 3HAYCHHUSIX KOX(P(QUIIMEHTOB C HCIOJIb30BaHUEM t-CTATHUCTUKH. HalmroaeHHbII
ypoBeHb 3HaYUMOCTH (P-3HaueHUE).

12. Cnyuaiinele  perpeccopbl.  Acumnrorudeckue  cBoiictBa ~ MHK-oneHok.
CocrosrensHOoCcTh. TecTUpOBaHME THIIOTE3 C UCIIOIB30BAHUEM AaCUMITOTUYECKUX CBOMCTB.
13. TectupoBanue NpPOU3BOJIBHBIX OTPaHWYECHUN Ha Kod(pduuueHTsl. F-cTatuctuka.

[IpoOneMbl MHOXXECTBEHHOW pPETrpecCHOHHONW Mojenu. Bribop ¢yHKIMOHATBHON (OPMBL.
Ommbku crierudpuKanmm.

14. TectupoBanne Ha omuOku crnenudukanuu. KoppeaupoBaHHBIE PETPecCopBl.
[Tpobnema MyTbTHKOIUTMHEAPHOCTH.

15. [Iponymenusie nepemennbie. CMmenieHue oueHok. [Ipokcu-nepeMeHHsbIe.

16.  bunapHble W JAUCKpETHbIE OOBACHAIOUIME TepeMeHHble. CreHepupOBaHHbIC
perpeccopsl. [lepeMeHHbIe, H3MEPEHHBIE C OIITHOKOM.

17.  Hecnyuaiinas  BbiOOpka W mpomylueHHble — HaOmoneHus.  [IpoGimema

TreTePOCKEIaCTUYHOCTH. TeCTHpOBaHME THUIOTE3 TMPU HAJIMYUH TeTEPOCKETACTHIHOCTH.
TectupoBanme Ha IPUCYTCTBUE TETEPOCKEAACTUYHOCTH.

18. O600mennbii  MHK. Jloctymaerii OMHK. Onporennocts. Hcrounumku
sunorenHoctu. Cmerenne B MHK-onenkax u3-3a S)HIOT€HHOCTH.
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19.  HHcTpyMeHTanbHblE  mepeMeHHble. TpeOoBaHMs K  HHCTPYMEHTAIbHBIM
nepeMeHHbIM. 2-ctyneH4yatsii MHK.

20. CocCTOSTENBHOCTh, ACUMITOTHYECKAass HOPMAIBHOCTb U A(PPEKTUBHOCTD.
TectupoBanue runores. TecTupoBaHue THIIOTE3 B IPUCYTCTBUU F€TEPOCKEJACTUYHOCTH.

21.  IIpo6nemsl 2-crynenyaroro MHK. CnaGpie HHCTpYMEHTHI.

22. TecTbl Ha HSHAOTEHHOCTH. TeCT yCIOBHI CBEPXUICHTH(DUKAITHH.

23, MHK nns cuctem ypaBHEHHA. DK30Tr€HHOCTh OOBSICHSIOUINX TIEPEMEHHBIX.

24. Crporas sk30reHHOCTh. [IprMephl CHUCTEM: BHENIHE HE CBSI3aHHBIC YPaBHEHUS

(SUR), nanenbHble JaHHbIE. B MaTpuIsl KOBapUaIy OMIHOOK.
25. Onenka oO0vemquuennbiM MHK. Onenka OMHK u  goctymaeim OMHK.
AcCUMITOTHYECKHE CBOWCTBA.

26. TectupoBanue rumnore3. OIlleHKa BHEIIHE HE CBSI3aHHBIX YpPaBHEHUU C
OrpaHUYCHUSIMU Ha TTapaMETPHI.

27. OueHka cHUCTEM YpaBHEHUU C MOMOIIbI0O MHCTPYMEHTAIbHBIX MEPEMEHHBIX. 2-
crynendarbii MHK nns cucrem ypaBHenuid. 3-ctynendarsiii MHK.

28. O06001IeHHBIN MEeTO MOMEHTOB. MaTpuiipl BecoB. OnTUMaabHas MaTpUIla BECOB.
Bri6op MeTona oneHku cucteM. TecTupoBaHUE THITOTES.

29. CucteMbl OJJHOBPEMEHHBIX YPaBHEHU. JKOHOMUYECKHE 3a/1a4M, MPUBOISAIINE K

crcTeMaM OJIHOBpPEMEHHBIX ypaBHeHUU. MnenTudukanus. Ycnosus uckimodenus. CokparieHHas
dbopma. JInneliHbie orpaHUYEHHS OOIIETO BUIA.

30.  VYcnosus UICHTU(PHUKAIINY, OTCYTCTBHS UICHTHU(HUKAIINH, TOYHOMU
uaeHTu(UKauu U cBepxuaeHTugukanun. DPGheKTUBHAS OIEHKA IMapaMeTPOB COKpAIIEHHON
(bopMmbl.

31. Nnentndukanys Ha OCHOBE MPOU3BOJBHBIX OTPAHUYCHUA MEXIY YpPaBHEHUSMH.

Wnentudukanyss Ha OCHOBE OIpAaHMYEHHH Ha MaTpully KoBapuanuu. HenuHeHHOCTh 1O
SHIOT€HHBIM IIEPEMEHHBIM.

32. MotuBanus: npoGiemMa MponylIeHHbIX epeMeHHbIX. PUKCUpoBaHHbIE (P (EKThI,
cimy4aiHbie 3P eKThl.

33.  Ilpeamonoxenuss o0 ommOKax: cTporas SK30I€HHOCTh  OOBSICHSIOIIUX
MIEPEMEHHBIX, IOTIEPUOIHAS IK30T€HHOCTb.

34. OrueHkH ypaBHEHHUS B pasHOCTIX. OLEHKHU MaHeNel co ciydailHbIMU () (deKTamH.
Orenku maHeneu ¢ GukcupoBaHHBIMH 3P hEeKTamMu.

35. Tectr Xaycmana. Knactepuzanus HaOIt0IeHUT.

36. JIucKkpeTHbIE 3aBUCHUMBbIE TTepeMeHHbIe. JInHEHAas MOJEIb BEPOSATHOCTH.

37. [Tpobut-monens. Jloructuueckas mojaenb. OIEHKa METOIOM MaKCHMalIbHOTO
MIPaBIOTIOI00HS.

38.  DHAOTEHHOCTH B OOBACHSIOMIUX TEPEMEHHBIX.

39. MHOX€eCTBEHHAs] JIOTUCTUYECKAash MOJEINb. YTIOPSJOYEHHBIE JOTUCTUYECKHE U
POOUT-MOAETIH.

40. [{en3ypupoBaHHBIE PETPECCUH W HECTyYaliHbIE BEHIOOPKH.

41.  ToOut-monmenu. I'eTepOreHHOCTb M  HHAOTEHHOCTH B  TOOUT-MOAETSX.
CenextuBHas BeIOOpKa. TecTUpoBaHUE U KOPPEKIMS CMELICHHSI CEIEKTUBHOM BHIOOPKHU.

42. CrnaxuBanue BpeMEHHOTo psna. IIporHozupoBanue OyIylmMX 3HAUYCHHIA
BpemeHHOro psga. Ckonp3samue cpennue. Punptp Xoapuka — Ilpeckorra. IIpocroe
SKCIIOHEHIIMAJIBHOE CIIIaXKUBaHUE.

43, JIBOWiHOE SKCIOHEHUMAIbHOE CcriaxuBaHue, meron bpayna. Merox Xombra.

Meton Xonbra — Buntepca. ®@unbtp bakcrepa — Kunra. IlporHozupoBanue mo MoAessM
ARMA, ARIMA.

44. [TousaTus npuarHHOCTH 110 ['pelinmKepy U 610YHON SK30T€HHOCTH OJHOM IPYTIITBI
MIEPEMEHHBIX OTHOCUTENIBHO IPYTOW IPyIIbl NIEPEMEHHBIX.
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45.  Metogonorus VAR u ee uHcTpyMeHTapuil (QyHKIIMM MMITYyJIbCHOTO OTKJIMKA U
JIEKOMITO3HIINH TUCTIEPCUI OIMMOOK MPOTHO30B).
46. Comnpsikennble pactipezenenus. baiiecoBckue TodeuHble OlleHKU. baifecoBckue

JIOBEpUTEIIbHBIE MHTEPBAJIbI. bailecoBckas mpoBepka runore3. baliecoBCckue BBIBOJBI B MOJIEIIH
HOPMAaJIbHOW JIMHEMHOMN perpeccHH.

47. Meroapl  MOJydYeHHUS ~ BBIOOPDOK M3 allOCTEPHOPHOTO  pacHpeesieHHUs.
CommmupoBanue no I'n66cy. Anroputm Metpononuca. Aiaroputm Metpomnonuca — ['actunrca.
BaiiecoBckuii moaxoa B MoAeisax npoctpancTBa coctosiuuil. Gunbtp Kanmana.

48.  Konctpykuus anroputma. @uibTpanus u criaxubanue. CTpyKTypHbIE MOJENIN
BpeMEHHBIX psnoB. bailiecoBckue VAR. AnpruopHoe pacnpenenenne Munnecotsl/JIutrepmana.
49.  Mojenu BpEMEHHBIX PSAJOB C YCIOBHOW IeT€pOCKENACTUUYHOCTHIO; MOTHBALUS K

UX HCIIOJIb30BAHUIO.

50. Mogens ARCH, ee nenmocratku. TectupoBanume Ha ARCH-adpdexr. Monenn
AR/ARCH. CrangaptuzoBannbsie octatku. O06o0mennas ARCH wmogens (GARCH), ee
npeumymiectBa u HenoctaTku. TectupoBanume Ha GARCH sddexkr. Monemn AR/GARCH.
Mopens IGARCH. Mogenu ¢ addexrom peraara: EGARCH, TARCH.

51. KpuBast BiausiHus HOBocTel. IlpoBepka rumore3bl 00 OTCYTCTBUU AaCUMMETPHH
BIUSHMS TIOXUX B Xopommx HoBocTel. KommonentHas GARCH. Mogens GARCH-in-Mean.
Mnuoromepnsie Moaenu GARCH.

52. JlpoOGHO-uHTETpUpOBaHHBIE BpeMeHHble psabl. Mogens ARFIMA. Ilposepka
TUITOTE3bl €IMHIYHOTO KOPHS M HEeJIMHEHHbIE MPeoOpa3oBaHus BPEMEHHBIX PSAIOB.

53. Br16op Mexay mpoBepKoi HAIMYUS €IAHUYHOTO KOPHS B YPOBHSAX M MPOBEPKOM
HAJIMYMS €IMHUYHOTO KOpHS B Jorapudmax ypoBHeld. MoTUBaIMs K PACCMOTPEHUIO MOJIETICH C
CE30HHBIMU E€IMHUYHBIMU KOpHSAMHU. [IpoBepka THMOTE3 O HAIMYUU Yy BpPEMEHHOTO psaa
CE30HHBIX E€IUHUYHBIX KOPHEH.

54. Metoapl  OIEHUBAHUSA JOJTOBPEMEHHOM CBA3M MEXIY HECTallMOHAPHBIMU
BPEMEHHBIMHU pSAaMU.

55. OuenuBanne B TpeyrosbHOM Moaenu. OIlleHMBAaHWE paHra KOMHTErparuu
metonoM MoxaHceHa.

56. JIlnHaMu4yeckuil MeTOJ HAMMEHbIIMX KBaJpaToB. JluHaMHYeCKUil MeTo.

HanMMEHBIINX KBaJIpaToOB JUTSt KOUHTErPUPOBAHHBIX pAIOB IIepBOro MopsiAKa
WHTETPUPOBAHHOCTH.

57. JIMHaMHUYEeCKHM METOJ HaMMCHBIINX KBaJpaToOB s CHUCTEMBI
KOMHTEIPUPOBAHHBIX  PSIIOB, COJAEpIKalled  psiAbl MEPBOTO W BTOPOrO0  MOPSIKOB
WHTETPUPOBAHHOCTH.

IIkana oueHnBaHus (IK3aMeH)

Ouenka (mo 4-
0a/LJILHOM 1IKaJIe)
Y oOyuaromerocst cGOpMHUpPOBaHbBl yBEpEHHbIE 3HAHMs, YMEHUSA U OTJIMYHO

HaBBIKM, BKJIIOYEHHbIE B  COOTBETCTBYIOIIMH  O3Tall  OCBOCHUS
KOMIIETEHIIMH, OH TJIyOOKO M TIOJHO OCBELIAeT TEOPETUYECKHUE,
METOMOJIOTUYECKHEe W TPAKTUYECKHE AacleKThl BONPOCa, MPOSBIISET
TBOPYECKMH  TOAXOX K €ro M3JI0XKEHHI0 U JEeMOHCTPHUPYET
MCKYCCHOHHOCTh ~ NPOOJIEMaTHKH, a TaKke TIyOOKO W  TIOJHO
pacKpblBaeT  JOMOJHUTEIbHBIE  BOMPOCHL. ~ DTambl  KOMIETEHLUH,
MpeayCMOTpEeHHbIe paboueit mporpamMmoii, chopmupoBanbl. CBOOOTHOE
BIaJieHMe MarepuaioM. JlocTaTOuHBI ypOBEHb 3HAKOMCTBA  CO
CIELMaIbHOM  Hay4yHOM  jureparypoil.  IIpakThueckue  HaBBIKY
npodecCUOHATBHON J1eATeNIbHOCTH copMupoBanbl. OOyuaromuiicss He
3aTpyAHSAETCS C OTBETAMH TNPH BUIOM3MEHEHUHW 3aJaHUN, NPaBUIBHO

Onucanue MKAaJbI
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00OCHOBBIBACT TMPHUHATHIE PEUICHHS, BJIAJEeT Pa3HOCTOPOHHUMHY
HaBbIKAMU M IIPUEMaMU BBIIOJIHEHUS IPAKTUUYECKUX 33/1a4.

CraBUTCS TIPH MOJIHBIX, HCYEPIIBIBAIOIINX, ApPTyMEHTHPOBAHHBIX OTBETAX|
Ha BCE OCHOBHBIC M JONOJHHUTEIbHbIE BOMPOCHI. DTalbl KOMIETEHIHH,
MpeIyCMOTPEHHBIE pabodeil mporpaMMoi, copMHpOBaHBL. JleTanbHOE
BOCIIpOU3BEJICHHE yueOHOro marepuana. llpakTuyeckue HaBBIKH
npodeccruoHanbHON JeSATEIIbHOCTH B 3HAYUTEIILHON Mmepe
copmupoBanbl. IlpuemiieMoe yMeHHE CaMOCTOSITEIBHOTO peEIlIeHUs]
MPAKTUYECKUX 3aJad C OTHCJIbHBIMM  3JEMEHTaMH TBOPYECTBA.
OOyuaronuiics TBEpIO 3HAET MaTepuall JUCLMIUIMHBL, IPAaMOTHO M IO
CYLIECTBY H3JaraeT €ro, He JOMyCKas CYLUIECTBEHHBIX HETOYHOCTEH B
OTBETE Ha BOIPOCHI, MPABHILHO MPUMEHSET TEOPETHUECKUE MOI0KEHUS
[pY  pEUIeHMM MPAKTUYECKUX  BOMPOCOB M 334ay, BJaJeeT
HE00X0IMMBIMU HaBbIKAMU M IPUEMaMH HUX BBITIOJIHEHHUS.

CraBuTCSl, €CIM dTambl KOMIIETEHUUH, NPEeIyCMOTPEHHbIE padouei
nporpamMmoii, copMupoBaHsl He B OJaHON Mepe. Hanmuune MUHMMaIbHO
TOIMYCTUMOTO  ypOBHS B YCBOGHHMM Y4YeOHOro MaTepuaga U B
CaAMOCTOSITEJIbHOM ~ pEIIeHUM TpakTHUecKuX 3anad. llpaktuueckue
HaBBIKH MPO(EeCCHOHANBHOM e TeTbHOCTH C(OPMHUPOBAHEI HE B TIOJTHOM
Mepe. OOyuaromuiicsl MOKa3bIBaeT 3HaHUS TOJILKO OCHOBHOTO MaTepuana,
HO HE YCBOWJ €ro JeTajied, JIOMYyCKAaeT HETOYHOCTH, HENpPaBUIIbHBIC
(OpMYIMpPOBKHM, HapyLIEHUS JIOTUYECKOM IOC/Ie0BAaTEIbHOCTH B
M3JI0’)KEHUU MPOrPaMMHOI0 MaTepuana, UCIBITHIBAET 3aTPyAHEHMs MpH
BBINOJIHEHUH MTPAKTUYECKHX 33124

CraButcs, eciau OOydaloIIMHCSd HE 3HAET U HE INOHHUMAET CYIIHOCTH|
BOIIPOCOB M IpeUlaraeMelXx  3afad.  OJTalbl  KOMIETECHIIMH,
[peyCMOTpEHHbIE  pabouel  mporpamMmol, He  c(OPMHPOBAHBI.
HenocraTouHblli ypOBEHb YCBOEHUS INOHATHIHOIO ammapaTa U HaJlu4due
(parMeHTapHbIX 3HAHUU 1O IPOrpaMMHOMY MaTepualy JAUCUUILUIMHBI,
00yYaroIUiCs JIOMyCKaeT CYIIECTBEHHbIE OLIMOKH, HEYBEPEHHO, CHEYIOBJIETBOPUTEIHHO
0OJBIIMMHU 3aTPYyAHEHUSMU pellaeT MNPAaKTUYECKUEe 3alayd WIH He|
CIPABIETCS C HHUMU CaMOCTOATENbHO. OTCYyTCTBHE MHHHMAJIBHO
TOITYCTUMOI'O YPOBHSI B CaMOCTOSITEJIbBHOM PEIIEHUU MPaKTHYECKHX
3afgad. [IpakTuyeckue HaBbIKM NPO(ECCHOHANBHON AEATeNbHOCTH
c(hOpMUPOBAHBI B HEJIOCTATOUHOM 00BEME.

XOPOIIIO

YAOBJICTBOPUTCIILHO

S. MeToanuyeckue MaTepuaibl 10 0CBOCHUIO AU CHUIIIMHbBI

Memoouueckue ykazanus no camocmoamenbHoU no020moeKe K 3aHAMUIAM JeKYUOHHOZ2O,
NPAKMUYECKO20 (CeMUHAPCKO20) MUnA.:

IMonroToBka K 3aHATHSAM JOJDKHA HOCHTh CHCTEMAaTHYECKUH XapakTep. JTO MO3BOJIUT
oOyuJarolemMycs B IOJTHOM 00beMe BBITIOJIHUTE Bee TpeOoBaHUs npernoaasarens. O0ydaromumes
pEeKOMEHAyeTCs HU3ydaTh KaK OCHOBHYIO, TaK M JONOJHMUTENbHYIO JUTEpaTrypy, a Takke
3HAaKOMHUTBCS C VIHTEpHET-UCTOYHMKaMH (CIMCOK TpHBeNeH B pabodell mporpamme 1o
JTUCLUIUIMHE).

Memoouueckue pekomeHoayuu no GbINOIHEHUIO MECMOBbIX 3A0AHULL

Jlis1 BBITTOJTHEHUS TECTOBOT'O 33JaHus, NMPEXKIE BCEro, CielyeT BHUMATEIbHO MPOYUTATh
MOCTaBJICHHBIN Bompoc. [locie 03HaKOMIIEHHS ¢ BOIPOCOM CIIEAYET MPHUCTYNATh K MPOYTCHUIO
Ipe/UlaraéMblX BapuUaHTOB oOTBeTa. Heo0XoaWMo mpouyMTaTh BCE BapHaHThl U BBHIOpATh
OJTMH/HECKOJIBKO TIPABMIIBHBIX OTBETOB (B 3aBHCHMOCTH OT BOITPOCA).
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Ha BeimoniHeHue Tecta OTBOAUTCS OorpaHudeHHoe BpeMms. OHO MOMKET BapbUPOBATHCS B
3aBHCHUMOCTH OT YpPOBHSI TECTHPYEMBIX, CIOKHOCTM U oObeMa TecTa. Kak mpaBuiio, Bpems
BBITIOJIHEHHS TECTOBOIO 3aIaHUs oTnpeenseTcs U3 pacuera 45-60 cexyHa Ha OJUH BOIIPOC.

Kputepun olieHKH BBIMOJTHEHHBIX CTYJEHTAMH TECTOB ONpPEAEISAIOTCSA MpEernoaaBaTeaeM
CaMOCTOSITENIbHO. PEKOMEHTyI0TCS CIEAYIOIINE KPUTEPUH OLIEHKH:

I. 80-100% mpaBUIBHBIX OTBETOB — KOTINYHOY;

2 66-79% NpaBUIBHBIX OTBETOB — «XOPOILIOY;

3. 55-65% npaBWIBHBIX OTBETOB — «YJOBJIETBOPUTEIBLHOY;

4 MeHee 55% NpaBUIIbHBIX OTBETOB — «HEYIOBJIETBOPUTEIILHOY.

[Tpu moaBeeHNH UTOTOB MO BBIOJHEHHOW paboTe peKoOMEHAyeTCs MpOaHATU3UPOBAThH
JOTYIIEHHbIE OMIMOKH, TPOKOMMEHTHPOBATH HIMEIOIIHUECS B TECTaX HEMPABUIBHBIC OTBETHI.

6. Y4eOnas muTeparypa u pecypcbl HHGOPMALHOHHO-
TeJIeKOMMYHHUKAIMOHHOM ceTn UHTEpHET
6.1 OcHoBHas TuTEpaTypa

1. Mapnac, A. H. DxoHoMeTpuKa : yueOHUK U MPaKTHKyM s By3oB / A. H. Mapnac.
— 2-e u3A., ucnp. u gon. — Mocksa : UznarensctBo IOpaiiT, 2024. — 180 c¢. — (Bricuuee
obpazoBanne). — ISBN 978-5-9916-8164-3. — Tekct : snextpoHHbd // OOpazoBarenbHas
iatgopma FOpaiit [caiit]. — URL: https://urait.ru/bcode/537389

2. JHemupoBa, O. A. DkxoHOMETpHKa : y4eOHHUK W TpakTHKyM mis By3oB / O. A.
Hemwunonra, JI. . ManaxoB. — 2-e u3g., nepepad. u mon. — Mocksa : U3narensctBo FOpaiiT,
2024. — 398 c. — (Bwicmiee oOpazoBanme). — ISBN 978-5-534-20392-9. — Tekcr :
NeKTpoHHBIH  //  OOpazoBarenbHas  mmatgopma  FOpaiir  [caiit]. —  URL:
https://urait.ru/bcode/558116

3. Escees, E. A. Dxonomerpuka : yueOHoe mocodue s By30B / E. A. EBcees, B. M.
bype. — 2-e u3n., ucnp. u non. — Mocksa : U3garensctBo IOpaiit, 2024. — 186 c. —
(Beicmiee oOpazoBanme). — ISBN  978-5-534-10752-4. — Tekcr : DIEKTPOHHBIA //
O6pazoBatenpHas wiatgopma FOpaiit [caiit]. — URL: https://urait.ru/bcode/539152

6.2 JlomotHuTEIBHASI IUTEPATYPA

1. DKoHOMeTpHKa : yueOonuk 11 By3oB / M. W. Enuceesa [u ap.] ; mon penakiueit .
N. Enuceeoit. — Mocksa : U3narensctBo FOpaiit, 2021. — 449 ¢. — (Bricuiee oOpazoBanue).
— ISBN 978-5-534-00313-0. — Texct : anexkTponHsIi // ObpazoBatenbHas miaTdopma FOpait
[caiiT]. — URL: https://urait.ru/bcode/468366.

6.3. HopmaTHBHbBIe IPaBOBbIE TOKYMEHTHI U HHAS PaBoBasi MH(popManus
HE IpeJnoaraeTcs.

6.4 UnTepHeT-pecypchbl
1. https://minfin.gov.ru/ - MunucrepctBo ¢unancoB Poccuiickoit  ®Deneparun
(ourmanbHBINA CalT).
2. https://www.nalog.gov.ru - ®enepanbHas HaJOroBas ciry:x0a (opULIHaNTbHBINA CalT).
3. https://roskazna.gov.ru/ - denepanpHOE Ka3HAuEHCTBO (OPHUITMATBHBIN CAT).
5. https://cbr.ru/ - LentpansHsiii 6ank Poccuiickoii @eneparun (0QUIHATBHBIN CAHT).
7. https://sfr.gov.ru/ - Coumanbnbiit hpoua Poccun (odunmanbHbIi caiT).

8. https://www.ffoms.gov.ru - ®enepanbHbiii (QOHI 0053aTETHLHOTO MEIUIIMHCKOTO
cTpaxoBaHus(O(hUIIHMATIBHBIN CaT).
10.  http://www.tfoms22.ru/ - TepputopuanbHbIit doHn  00s3aTETBHOTO

MEIMIIMHCKOTO CTPaxoBaHUs AJTalCKOTo Kpasl.
11. https://econom22.ru/ - MUHHUCTEPCTBO SKOHOMHYECKOTO Pa3BUTHS AJITAlICKOTO Kpast
12. https://www.altairegion22.ru/ - opunmanbHbIi CalT ANTaliCKOTO Kpas
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13. https://www.testfirm.ru/ - caliT mpoeKTa CpaBHUTEIHHOIO aHaJINW3a (PUHAHCOBOTO
COCTOSIHUSI POCCUMCKHUX OpTraHu3aIui

6.5 UHble HCTOYHHKH
He npeanomnaraercs.

7. MarepunanbHo-TexHH4YecKasi 6a3a, HHPOPMALMOHHbIE
TeXHOJIOTHH, IPOrPaMMHOe o0ecrnieyeHre U HH(POPMaNMOHHbIE CIIPABOYHbIE CHCTEMbI

Hns obecrieuenust yueOHoro mpouecca mo b1.0.03 «DOxonomerpuka (TpOIBUHYTHINA
ypoBeHb)» (unman pacrnonaraeT y4eOHbIMH ayAUTOPUSAMU JUIS TPOBEIEHUS 3aHATUHN
JIEKIIMOHHOTO THUIA, MPAKTHUYECKUX 3aHATUH, TPYNIOBBIX U WHIWBUIYAIbHBIX KOHCYJbTAIUM,
TEKYyIIEr0 KOHTPOJS Y TPOMEXKYTOYHOM aTTecTallud, a TakXKe IOMEIIeHUsIMU s
CaMOCTOSITENIbHOW  pabOThl M TMOMEUICHUSAMHU Ui  XpaHEHHs U MpOoPHIAKTUYECKOTO
o0cy)KHBaHUsI y9eOHOTO 000PYTI0BaHUS.

B Cucrteme omnnaiin-o0ydenust Antaiickoro ¢unmana PAHXul'C co3man kypc Ha 0ase
wiaropmsl Moodle. [Ins moctyna K Kypcy CTYIOEHTBI MPOXOAAT MPOLEAypy perucrpanuu. B
Kypce OTpa)keHbl MOJYJH U TE€Mbl C y4eOHBIMH MaTe€pHajaMH M CChUIKAMM Ha JIUTEpaTypHBIE
HCTOYHUKH.

Hus peanu3anm POTPaMMBI buman oOmagaer BBIUUCIIUTENIEHBIM
TEJIEeKOMMYHUKALIMOHHBIM 00OpPYJIOBaHHEM M JIMIIEH3MOHHBIMH IPOrPaMMHBIMHU MPOAYKTaMHU
Microsoft Office (Excel, Word, Outlook. PowerPoint u np.) u ApyrumMu MmaTepuaibHO-
TEXHUYECKUMHU pecypcaMu, HEOOXOOUMBIMU JJIsi pealu3ald AWCLUUIUIMHBI, B TOM YHCIE
JOCTYIIOM K COBPEMEHHBIM TpPO(EeCcCHOHANBHBIM 0a3aM JaHHBIX M HWH(GOPMAIMOHHBIM
CIIpaBOYHBIM cHucTeMaM. Ha mpakThyeckux 3aHATHSX Hcmoiib3yercs makeT SPSS Statistics —
MHOTO(YHKIIMOHAJIbHAsT TporpaMMa Jjisl peIIeHus] HCCIeloBaTeIbCKUX M OW3Hec-33/1ad MpHu
MOMOIIY aHaJIN3a JaHHBIX.

bubnmnoreka AunTaiickoro ¢bunmana PAHXul'C uMeer npopuIsHy0
oubmorpaduueckyro 6a3y, 000pyAOBaHHBIM HEOOXOIUMON TEXHHMKOW UMTAIBHBIN 3aj, HMEET
BbIXOJ B IHTEpHET.

JleK1IMOHHBIE ayJUTOPUHM OCHAIIEHbl BHUACONPOEKLUHMOHHBIM O00OpYAOBaHUEM JJIs
NPOBE/ICHUS TPE3EHTAlMH, a TakXKe CPEeICTBAMU 3BYKOBOCIIPOM3BEICHHUS; MOMEIICHUS s
MPAKTUYECKHUX 3aHITUHA YKOMIUIEKTOBAHbI yueOHON Mebenbio. KoMmbroTepbl BO BCceX YyUEOHBIX
ayJUTOPUAX MOJKIIOUYEHBI K ceTh VHTepHeT.

CTyneHThl W3 YHUCla JIMI C OTPAaHUYEHHBIMU BO3MOKHOCTSIMH 3JI0pPOBbS 0OECHEUEHbI
NeYaTHBIMU M AJIEKTPOHHBIMU 00pa3zoBaTeIbHBIMH pecypcaMu B (OpMax, aJanTHPOBAHHBIX K
OTPaHUYEHUSM UX 3/I0POBBSI.
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