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1. IlepeyeHpb MJIAHUPYEMBIX Pe3yIbTATOB 00y4YeHHS MO AUCHUILIHHE (MOAYJII0),
COOTHECEHHBIX C IVIAHNPYEMBbIMH Pe3yJIbTATAMH OCBOCHHS MPOrPaMMbI
1.1. Iucuurmumaa B1.6.07 «OxoHoMeTpuka (IpOABHUHYTHIH YpOBEHB)» 0OecreunBaeT
OBJIQJICHHE CIEAYIOUMMH KOMIIETEHIUSIMU:

Kox HaumenoBanue Koz HaumMmeHoBaHMe KOMIIOHEHTA
KOMIIETEHIINN KOMIIETEHIIU U KOMITOHEHTA KOMIIETEHIIU U
KOMITETEHIINH

CriocobeH IpUMEeHSTh
TIPOJIBUHYTHIC

OIIK-2

HHCTPYMEHTAIbHBIE METOJIBI
HKOHOMUYECKOr'0 aHAIN3a IPU MIPAaKTHYECKOH HaIpaBIeHHOCTH
pELIeHNH IPaKTHYECKUX U(WIIN)
HCCIIEI0BATENbCKHX 3a/1a4

Crocoben MIPUMEHSTH
TIPOJIBUHYTHIE HWHCTPYMEHTAJIbHBIC

OIIK-2.2 METOAbl IIpM  pELICHHWU  3aJa4

1.2. B pe3yabTare OCBOCHHUS JUCIMILIMHBL Y CTYACHTOB JOJKHBI ObITh COOPMHUPOBAHBIL:

OIEepPaTUBHBIX  IUIAHOB
[Pa3BUTHS OpraHH3aALNH

OIIK-2.2

OTO/TO Kon PesynbraTsl 00yueHns
(npu Hanuuuu KOMIIOHEHTA
npogcmandapma)/ KOMIICTCHIIMU
TPYAOBBIC WIIH
nmpodeccnoHaTbHBIC
HEUCTBUSA
B/01.7 — Iloaroroska Ha YpOBHE 3HAHMI: 3HAET OCHOBHBIE MOAXOABl IMOCTPOECHHUS,
PKOHOMUYECKHX 000OCHOBaHUS ¥ TMPOBEPKH  QJCKBATHOCTH W  HCIOJIb30BaHHS
000CHOBaHMIA Jinib| PKOHOMETPUYECKHX  MOJeNield; 3HAeT  COBPEMEHHBIE  METOJIbI
CTpaTernvaecKux u PKOHOMETPUYECKOTO aHalu3a M OCHOBAaHHBIE HAa HHUX COBPEMEHHBIC

pOrpaMMHBIC IPOIYKThI, HCOOXOAUMBIE JIJIsl HCCIICOBAHUIM

Ha YpPOBHE YMCHHMI: pa3pabaThIBacT 3KOHOMETPHUYECKHE MOICTH IS
000CHOBaHMS W aHaimM3a (UHAHCOBO-DKOHOMHYECKHX ITOKa3aTelnei,
QHaIM3a COIMAJIBbHO-3HAYMMBIX IPOOJIEM M TIPOIECCOB; OLICHHBACT)
YCIOBHS M TOCIHEACTBUS ~ NPUHUMAEMBIX  OpPraHU3aIl[OHHO-
YIOPaBJIECHUYECKUX  PELICHUM;  INPUMEHSAET  KOJIMYECTBEHHbIE U
KaueCTBEHHBIE METOJbl aHaJIM3a IpPU TPHHATUU YIPaBICHYECKUX|
pelIeHn; TPUMEHSIET COBpPEMEHHBIN 3KOHOMETPUYECKU
MHCTPYMEHTapUi Il HCCIIENOBAaHUM 3KOHOMMYECKHMX DELIEHUI HA|
YpOBHE OpraHU3ALMHA U PEIHKAX MPUCYTCTBUSL OpraHU3aluu

HAa YpOBHE HABBIKOB: BIAACET METOMOJIOTHEH 3KOHOMUYECKOTO)
WCCIICJOBAaHMsI, COBPEMEHHBIMH METOJaMu cOopa, o00paboTku U
aHaNIM3a SKOHOMHUYECKMX W COUMANbHBIX JAaHHBIX, COBPEMEHHOMU
METOAMKON TOCTPOEHUS IKOHOMETPUUECKHX MOJENIeH, METOJAaMH U
MpueMaMHd aHaiu3a OSKOHOMHYECKHX SBJICHMM W TIPOIECCOB C
[TIOMOIIBI0  CTAHIAPTHBIX TEOPETHUYECKUX H IKOHOMETPHUYECKHUX|
MOJETICH, METOIUKOI " METO0JIOTHEN MPOBEJEHUS
PKOHOMETPHUYECKUX  HCCICHOBAHMA B  SKOHOMHYECKOH  cdepe;

HaBBEIKAMH CAMOCTOSTCIEHOM HCCHGZ[OBaTeJILCKOﬁ pa6OTLI

2. O0bemM U MeCTO JUCHHUILVINHBI B CTPYKTYpe 00pa3oBaTe/ibHOH NPOrpaMMbl

O0beM AUCIUIUIMHBL: 72 4, 9TO COOTBETCTBYET 2 3a4ETHBIM €IMHUIIAM (3. €.).

KonnuecTBo akazeMU4ecKuX 4acoB M COOTBETCTBYIOIIMX MM aCTPOHOMHUYECKUX YacoB,
BBIJICJICHHBIX Ha KOHTAaKTHYIO paboTy oO0ydYaromMxcsi ¢ MpernojaBaTesieM, CaMOCTOSTEIbHYIO

paboTy U KOHTPOJIb 00YJArOIIHUXCS:

KomnnuectBo KonuuecTBo COOTBETCTBYIOIUX UM
ACTPOHOMHYECKHX YaCOB aKaJeMAYCCKUX YacOB

KonrakTHast pabora oOydaromuxcs c 105 14
MpenoaBaTesieM ’
6 MOoM uucie
Jlexyuu 3,0 4
Ipakmuueckue

7,5 10
sausamus//labopamopuvie pabomul ’
Koncynomayuu
CamocTosiTebHas paboTa 40,5 54




| Konrpons | 3,0 | 4

Huctunnuna b1.65.07 «9koHomeTpuka (IpOABUHYTHIM YPOBEHB)» U3ydaeTcs Ha 2 Kypce
U1 3a09HON (POPMBI OOYUECHHS.

3. Copep:kanue H CTPYKTYPA IMCUMILIHHBI

O0beM AUCHMILIMHEI, Yac.
KonraktHas paboTa

Dopma TEKYIIETO
0o0yJaromuxcs ¢ p Y
Ne KOHTPOJIS yCIIEBAEMOCTH,
HaumenoBanuerem (paszeson) IIpernoiaBaTeneM N
n/m Bcero CP IIPOMEKYTOYHOU
10 BUJIaM y4eOHBIX
. aTTecTaluu
3aHsTHil
J | JIP | 113 K
PerpeccuonHslii aHanu3 u
1 P 6 1 1 4,5 TECTUPOBAHUE
9H/IOTEHHOCTb
2 OreHKa CUCTEM YpaBHEHUI 6 1 1 5 TECTUPOBaHUE
3 Monenu naHenbHbIX JaHHBIX. 6 1 5 TECTUPOBAHUE
4 Henuneitapie Momenu u oTOop 6,5 1 1 4,5 TECTHPOBaHUE

AnanTuBHBIE METOBI aHATU3A
5 BpeMeHHBIX psaoB. [Iporao3upoBanue 6.5 1 5 TECTUPOBAHUE
o mozenrsm ARMA, ARIMA.

[TpuunHHOCTH M ONOYHAS

6 6 1 5 TECTHPOBaHUE
9K30T€HHOCTb.
Metononorust BEKTOPHBIX

7 A N P 6 1 5 TECTHPOBaHUE
aBToperpeccuii (VAR).
BaitecoBckuii moaxon. Beenenue B

8 AxOL A 6 1 5 TECTHUPOBaHUE
¢unpTp Kanmana

9 Baitecockue VAR. 6 1 5 TECTUPOBAHUE

Henunelinbie MOJeIU BpEMEHHBIX
10 | psanoB. Monenu BpeMeHHBIX PSJIOB € 6 1 5 TECTUPOBAHUE
YCIIOBHOH Fe€TEPOCKENACTUYHOCTBIO

JIpoGHO-UHTETPUPOBAHHBIE PSIIIBL.
Henuneitapie mpeoOpa3oBaHus u

11 6 1 5 TECTHPOBaHUE
eanHUYHbIe KOpHU. Ce30HHBIC
€IMHUYHbIE KOPHH.
[IpomexxyTouHas arTecTanus 4 3auer
Koncynprammmn 1
Bcero: 72 4 10 54 4

Coaep:xxaHue THCHUILINHBI

Tewma 1. PerpeccnoHHbIN aHAIN3 U SHIOT€HHOCTb.

Oranel SMOMPUYECKOTO aHAJIN3a S3KOHOMHUYECKHX 3a7ad. Tumnbl naHHbIX. CTpYKTYypHOE U
HECTPYKTypHOe MojenupoBaHue. [IpuunHHO-cNeACTBEHHAs CBs3b W MPHUHIMI ceterisparibus.
YcnoBHoe mareMmarndeckoe oxujanue. Kiaccuyeckas nuHelHas Monaens perpeccuu. OreHka
METOJIOM HauMeHbIIUX KBaapaToB. BeiBog MHK-oneHok. MeTo MOMEHTOB — OINpENENiCHHE U
npumep. [lonoOpannsie 3HaueHus u octatku. KadectBo nmoabopa. Koadduimentsr perpeccun,
n3MeHenne Macmraba. [Ipocreitimue crnoco6sl yyera HenuHeitHocTH. MoMenTsl MHK-oneHox,
UX HECMEIEHHOCTh, JUcHepcHs olneHOK. OleHka Iucnepcuu omuOok. MoJenb perpeccuu ¢
MHOTHMH OOBSICHAOMMUMHE T1epeMeHHbIMA. MHK-o1ieHkn 111 MHOXKECTBEHHOUM PETPECCHH.
Teopema I'aycca — MapkoBa. OneHka Jucnepcuu OmMOKH. Marpuia KoBapualuHu OICHOK.
Wnrepnperanust kos¢pdunrento. OLEHUBAHUE YCIOBHOTO OXHJIAaHUS M IMPOTHO3UpPOBAHUE.
IlocTpoeHne nOBEpUTENBHBIX MHOXKECTB M IpoBepka runore3. Pacnpenenenns MHK-onenok
KO?((UIIMEHTOB U OCTAaTOYHONW CYMMBI KBaJIpaToB, t-CTaTUCTHKA. [loBepUTENIbHbIE WHTEPBAJIbI
IUIL OTJENBHBIX K03((UIIMEHTOB, OCHOBAaHHBIC HAa 3HAYEHMAX t-cTaTHCTHK. [IpoBepka rumotes:
KPUTHYECKOE MHOKECTBO M YPOBEHb 3HAYMMOCTH CTAaTUCTUYECKOIO KPUTEPHs, MOLIHOCTb



KpuTepus MpH NpPOCTOd anbrepHaTuBe. [IpoBepka rumore3 o 3HAYEHUSX KOA(D(PUIIMEHTOB C
WCIIONb30BaHueM  t-ctatucTuku. HaOmiomenHbiii  ypoBeHb  3HauuMocTu  (P-3Hauenwe).
Cnyuaiiable perpeccopbl. Acumnrorudeckue cBoiictBa MHK-ouenok. CocToATEnbHOCTD.
TectupoBaHue THUMNOTE3 C MCIOJb30BAHUEM ACHUMIITOTHYECKUX CBOMCTB. TecTHpoBaHUE
MIPOU3BOJIBHBIX OrpaHuueHuil Ha KodddunueHTsl. F-ctatuctuka. [IpoGaembl MHOXXECTBEHHOM
perpeccoHHOi  Mopnenu. Bpeioop  ¢yHKIMoHanpHOW (opmbl. OmmOku  crieruuKaIuy.
TectupoBanne Ha ommOku crnenudukanuu. KoppenupoBanubsie perpeccopbl. IIpoGnema
MyJIbTHUKOJUTMHEApHOCTH.  [Ipomymiennsie  mepemennble. Cwmemenne oreHok. [Ipokcu-
nepeMeHHble. buHapHBIE W AHMCKpeTHBIE OOBACHAONIME TepeMeHHble. (CreHepupoBaHHBIE
perpeccopsl. [lepemennble, n3MepeHHbIE ¢ omuOKoi. HecmyuaiitHas BeIOOpKa M TIPOMYIICHHBIC
Habmonenusi. [Ipobnema retepockegacTUyHOCTU. TecTUpoBaHHWE THUIIOTE3 TNPU HATUYUHU
reTepPOCKEeNaCTUUYHOCTH. TecTUpOBaHUE Ha MPUCYTCTBUE TeTepockenacTudHOCTH. O000ImEeHHBIN
MHK. Hocrynueiiit OMHK. Dnporennocts. Mcrounnku suporenHoctu. Cmemenue B MHK-
OIICHKAax M3-32 DJHJIOTeHHOCTU. MHCTpyMeHTanbHblE TepeMeHHble. TpeboBaHUS K
WHCTpYMEHTaJIbHBIM NiepeMeHHbIM. 2-cTyneHdyaTslidi MHK. CocTosiTenbHOCTh, acUMIITOTHYECKAS
HOpMainbHOCTE ¥ A dekTuBHOCTh. TecTupoBaHWe THUIIOTE3. TECTUpPOBAHWE THUIIOTE3 B
MPUCYTCTBUU  rerepockenactTuuHoctu.  [IpoGmembr  2-ctymenuaroro MHK.  CrnaOble
MHCTPYMEHTHI. TecThl Ha SHAOT€HHOCTb. TeCT YCIOBUN CBEPXUACHTUPHUKALIIH.

Tema 2. OueHka cUCTEM ypaBHEHHH.

MHK nns cucreM ypaBHEHMH. DK30I€HHOCTh OOBSCHSIOIMX INepeMeHHbIX. CTporas
9K30reHHOCTh. [lpumepbl cucreM: BHemHe He cBsi3aHHble ypaBHeHus (SUR), manenbHble
nanHble. Bug maTtpuiel koBapuanuu omubok. Onenka oo0beannenHsiM MHK. Onenrxka OMHK u
noctynabiM OMHK. Acumnrornyeckue coiictBa. TectupoBanue runores. OlieHKa BHEIIHE HE
CBSI3aHHBIX YPAaBHEHUN C OrpaHMYEHUSMH Ha napaMeTpbl. OLIEHKa CUCTEM YpPaBHEHHH C
MOMOIUIbI0 MHCTPYMEHTAJIbHBIX NepeMeHHbIX. 2-cTynenuaTeii MHK anst cucrem ypaBHeHuit. 3-
crynendarbiii MHK. O6001enHb1ii MeToq MOMEHTOB. MaTpuiibl BecoB. OnTuMaibHasi MaTpUlia
BecoB. BbpiOop Merona oneHku cucteMm. TectupoBaHue rumnote3. CucTeMbl OJHOBPEMEHHBIX
yYpaBHEHUI. DKOHOMHMYECKHE 3a/layd, NMPUBOAAIIME K CHCTEMAM OJHOBPEMEHHBIX YyPaBHEHHH.
Wnentudukanms. Ycmous uckimroueHus. CokpameHnas ¢opma. JInHelHbIe OrpaHUYeHUS
obmero Buga. YclOBUA — HMIACHTU(UKAUHM, OTCYTCTBMS  HMJIEHTH(UKALUM, TOYHOH
UACHTUPUKAIMA ¥ CBEpPXUACHTHPHUKAIMUA. DPPEKTHBHAS OLEHKA IapaMeTpPOB COKPAIICHHOMN
¢dopmbl. MneHTu¢ukanuss Ha OCHOBE INPOU3BOJIBHBIX OrPAaHUYEHUH MEXIy YpaBHEHUSMHU.
Wnentudukanyss Ha OCHOBE OTpaHMYEHHH Ha MAaTpUIly KoBapuanuu. HenmmHeHHOCTh 1O
SH/IOT€HHBIM [1IEPEMEHHBIM.

Tema 3. Mozaenu maHeILHBIX JaHHBIX.

MortuBamusi: npoOieMa MPOMYIMICHHBIX MepeMeHHbIX @DukcupoBaHHble APPEKTH,
ciyuaitabie 3¢ dekTel. [Ipennonoxenus o6 ommOKax: CTporas 3K30T€HHOCTh OOBSCHSIOMINX
MIEPEMEHHBIX, TIONIEPUOIHAS IK30TeHHOCTh. OIEHKH ypaBHEHHs B pazHOCTsAX. OIEHKH MaHenei
co cnyyaiiHbiMu S¢dextamu. OueHkn mnaHened ¢ ¢ukcupoBaHHbBIMH H(dektamu. Tect
Xaycmana. Knacrepuzanust HaOJt01eHUIN.

Tewma 4. HenuueliHOCTh 1 0TOOD

JluckpeTHble 3aBUCUMBIE NepeMeHHble. JIuHeliHas Moxenb BeposTHOcTU. IIpoburt-
Mozenb. Jlorucrtuueckas wmojenb. OIlleHKa METOAOM MaKCHUMAaJbHOTO —MpaBIONoAo0us.
OHIOT€HHOCTh B OOBSACHSIOIIMX TEpeMEHHBbIX. MHOXKECTBEHHass JOrMCTHYeCKas MOJIENb.
VYnopsigjoueHHble JIOTUCTHYECKME M NpoOuT-mMozaenu. LleH3ypupoBaHHBIE perpeccuu U
HeclyyaiiHble BbIOOpKH. ToOuT-mMonenu. I'eTeporeHHOCTh M 3HIOT€HHOCTh B TOOUT-MOJENSX.
CenexTuBHas BBIOOPKA. TECTUPOBAHUE M KOPPEKLIUS CMELIEHHS CEJIEKTUBHON BHIOOPKHU. OrieHKa
nporpaMM M 3KcrepuMeHTOB. [IpoGnema nu3aifHa SKCHEPUMEHTOB M camMooTOop. Metoabl



OL€HKKM C HCIIOJB30BaHHCM propensityscore . MGTOI[LI OLOC€HKM C  HCIIOJBb30BaHHCM
HHCTPYMCHTAJIbHBIX ICPEMCHHBIX.

Tema 5. ApanTuBHBIE METOABI aHAIM3a BPEMEHHBIX psaoB. lIporHosmpoBanue mno
moxaensMm ARMA, ARIMA.

CrinaxuBanue BpeMEHHOTo psna. [IporHo3mpoBaHue OyIQylIMX 3HAYEHWH BPEMEHHOTO
psana. Ckonp3smme cpennue. @unbrp Xonpuka — IIpeckorra. IlpocToe skcnoHeHIMalIbHOE
CrilakuBaHue. J[BOMHOE IKCHNOHEHUMAIBHOE criaxkuBaHue, meton bpayna. Merox XosbTa.
Meron Xonbra — Bunrtepca. ®@unbtp bakcrepa — Kunra. [IporHo3upoBanue mo MoAesisim
ARMA, ARIMA.

Tema 6. [IpuunHHOCTH U 0J10YHASI SK30T€HHOCTb.
[Tonsitust mpuurHHOCTH 1O ['peliHmKepy W OIOYHON SK30T€HHOCTH OJHOW TPYMIIBI
IIEPEMEHHBIX OTHOCUTENIBHO APYTOU IPYIIIBI IEPEMEHHBIX.

Tema 7. Metononorus BeKTOpHbIX aBToperpeccuii (VAR).

Metonmonorus VAR u ee wuHcTpymMeHTapuil ((QyHKIMU HMMITyJIbCHOTO OTKIUKA U
JEKOMIIO3UILIMU AUCTIEpCH omnOOoK mporHo3os). [Ipumeps! ucnonb3oBanus metogoaoruun VAR
JUISL KOHKPETHBIX CTATUCTUYECKUX JAHHBIX, BOZHUKAIOIIUE TIPU ATOM 3aTPYJHEHMSL.

Tema 8. baitecoBckuii monxon. Beenenue B punstp Kanmana. baiiecoBckie VAR.

CyTp 0aifecOBCKOTO MOJX0/a, €r0 OTIMYHE OT YaCTOTHOTO (KIACCHYECKOTO) IMOAXOA.
Ilepexon OT anmpHOpPHOrO pacupeleNeHus K anocTepruopHoMy. CONpspKEHHBIE paclpenciieHus.
baiiecoBckrue TodeuHbIE OLEHKHA. bailleCOBCKME IOBEpUTENbHBIE HWHTEpBaibl. bailecoBckas
IpoBepKa TIunore3. balecoBCKkUE BBIBOABI B MOJEIM HOPMAJIBHOW JIMHEHHOW PErpeCCUU.
MeTob! mosrydeHus BRIOOPOK U3 alloCTEPHOPHOTO pactpeaenenus. ComrumrnpoBanue o ['n60ocy.
AnroputM Metpononuca. Anroputm Metpononuca — ['actunrca. baliecoBckuil moaxon B
MoZeNAX NpocTpaHcTBa coctossHuid. PunpTp Kanmana. KoHerpykuus anroputma. OuinbTpanus
n criaaxubanue. CTpyKTypHbIE MOJENN BpeMEHHBIX psnoB. baiiecoBckne VAR. AnpuopHoe
pacnpenenenne MunaecoTsl/JIuTTrepmana.

Tema 9. HenuneiiHble MOJ1€M BpEMEHHBIX PSJIOB.

Mogenu BpeMEHHBIX DPSJIOB C YCJIOBHOW TIeTepOCKEJAaCTUYHOCTHIO; MOTHBALMA K HX
ucnonp3oBanuio. Mogens ARCH, ee menocratku. TectupoBanne Ha ARCH->¢ddext. Mogenu
AR/ARCH. CrannaptuzoBannbie octatku. O6o6mennas ARCH wmoxpens (GARCH), ee
npeumymiectBa u HemoctaTku. TectupoBannme Ha GARCH sddexkr. Momemn AR/GARCH.
Monens IGARCH. Mogenu ¢ a¢dextom peruara: EGARCH, TARCH.

Kpusas Bnusiaust HoBocTel. [IpoBepka rumore3sl 00 OTCYTCTBHH aCUMMETPHH BIUSHHS
wioxux u xopomux HoBoctel. KommonentHas GARCH. Mogens GARCH-in-Mean.
Mmuoromepusie Moaenu GARCH.

Tema 10. /IpoOHO-uHTETpHUpOBaHHBIE psAabl. HenmmHelHbIe peoOpa3oBaHus U eAMHUIHbIC
KOpHU. CE30HHBIE €IMHUYHBIE KOPHHU.

HpoGuo-unTerpupoBaHHbsie BpeMeHHble psanbl. Moaens ARFIMA. TlpoBepka runotesst
€IMHUYHOTO KOPHS M HEJIMHEWHble MNpeoOpa3oBaHUs BPEMEHHBIX pAaoB. Beibop Mexny
IIPOBEPKOI HAIMYMS €AMHUYHOTO KOPHS B YPOBHSIX U MIPOBEPKON HAIWYUS €AUHUYHOTO KOPHS B
norapupmax ypoBHeW. MoTuBalMsi K PacCMOTPEHHIO MOJETEeH C CE30HHBIMH €IMHUYHBIMU
kopHsiMu. [IpoBepka rumnore3 o HaJIM4KUK y BPEMEHHOTO Psiia CE30HHBIX €IMHUYHBIX KOPHEH.

Tema 11. IIpakTHueckne BONPOCHI KOMHTETPALMOHHOIO aHAJIM3a HECTALMOHAPHBIX
BPEMEHHBIX pANOB. JIMHAMUUYECKNI METOJ HAMMEHBIIUX KBaJpaTOB.



Merozp! OLICHMBaHUSA JOITOBPEMEHHOMN CBA3M MEXIY HECTAllMOHAPHBIMU BPEMEHHBIMU
psgamu. OueHuBaHUE B TpPeyrosibHOM mojenu. OneHMBaHUE paHra KOMHTErpaluu METOAO0M
Woxancena. JMHAMHMYECKMIi MeTOJ HAMMEHBIINX KBaJpaToB. JIMHAMHYECKHMil METOX
HAaMEHBIIMX  KBAApPaTOB Uil  KOMHTEIPUPOBAaHHBIX  PAJOB  IIEPBOTO  IOpsIKa
UHTEIPUPOBAHHOCTU. JIMHAMHUYECKMH METOJ HAMMEHBIIMX KBaJApaToB I  CHUCTEMBI
KOMHTETPUPOBAHHBIX  PAJOB, COJEpXKAIled psAapl  IMEpBOIO W BTOPOrO  IMOPSIAKOB
UHTEIrPUPOBAHHOCTHU.

4. Martepuaibl TeKylero KOHTPOJIsi yCleBaeMOCTH 00y4al0OIuXCs U OLCHOYHBbIE
MaTepUAaJIbl IPOMEKYTOYHOM ATTECTALMM 10 JUCHUILIHHE
B xone peanuzanuu qucuuiuiael b1.5.07 «OkoHOMeTpuka (IpOABUHYTHIA YpPOBEHB)»
HCTIOJIb3YIOTCS CIEAYIOMINE METOIbI TEKYIIEr0 KOHTPOJISl YCIIEBAeMOCTH 00yYalOIUXCs:

Tembt Mertoap! TeKy1Iero KOHTPOISA
yCIIeBaEMOCTH
PerpeccronHbIi aHAIM3 ¥ YHJIOTEHHOCTh TectupoBanue
OreHKa CHCTEM YPaBHEHHH TectupoBanue
Mojenu naHeNbHbIX JaHHbIX. TectupoBanue
Henuaelinple Mogenu 1 0T00p TectupoBanue
AJanTUBHBIE METO/IBI AHAJIN3a BPEMEHHBIX psifoB. IIpornosupoBanue mo Tectuposanue
mojaensim ARMA, ARIMA.
[TpuunHHOCTH M OJ0YHAsI IK30TCHHOCTb. TectupoBanue
Metopmonorust BeKTOpHBIX aBToperpeccuii (VAR). TecTupoBaHue
Baiiecosckuii moaxo. Beenenue B hunptp Kanmana TectupoBanue
Baitecockue VAR. TectupoBanue
HeHI/IHel/I‘}-IHe MOJIENIN BPEMEHHBIX PAJ0B. Moaen BpEMEHHBIX PSIOB C Tectuposanne
YCIIOBHOM re€TepOCKENACTHYHOCTBIO
JlpoGHo-nHTErprpOBaHHbIE psiabl. HennHelHbie mpeoOpa3oBaHus U eJMHUYHBIC Tecraposanme
KopHU. Ce30HHBIE €TUHUYHBIE KOPHH.

3aueT NpoOBOJIUTCS C MPUMEHEHUEM CIIEIYIOIIMX METOO0B (CPEICTB): B YCTHOU (opMe MO
3aJJaHHBIM B OMJIETE BOIIPOCAM.

Marepunanbl TeKylero KOHTpOJisi yCleBaeMoCTH 00y4arommxcst
TecTbl KOHTPOJISI 3HAHUH

1. MyJbTUKOJUTMHEAPHOCTh — 3TO B 3KOHOMETPUKE TEPMUH, 0003HAYAIOIINHI:

- Meron, NO3BOJSIONIMN OLEHUTH IApPaMETPbl MOJEIN, ONUPAsCh HA CllydailHbIe
BBIOOpKHU

- CTaTUCTUYECKYIO 3aBUCHUMOCTb MEXK/Y [1OCJIEIOBATEIbHBIMU 3IEMEHTaMU OJIHOTO PAJIa,
KOTOPBIE B3ATHI CO CABUIOM

+ Hanuume nuHENHHOW  3aBUCHUMOCTH  Mexay  (¢akrtopamMu  (OOBACHAIOIIKUMU
NEPEMEHHBIMH) PErPECCUOHHOMN MOIEIH

2. Teopema I'aycca-MapkoBa B 5JKOHOMETPUKE ONMMUPAETCA Ha:
+ MeToa HaMMEHbIINX KBaJAPATOB

- Meron HauMeHbIIMX MOAYJIEH

- MeToa MHCTpYMEHTAIbHBIX MTEPEMEHHBIX

3. Mojieny BpeMEHHBIX PSIZIOB B SKOHOMETPHUKE — 3TO MOJICIIH:

- Kotopsle ucnonb3yroTcs i TOro, 4roObl ONMpeaesinTh, Kak ce0st OyeT BECTH TOT WU
MHOM (paKTOp B TE€UEHHUE ONPEIEICHHOTO IPOMEXKYTKA BPEMEHU

- Koropple 1O3BOJAIOT MakCUMaJbHO TOYHO pAcCUMTaTh II€PUOJ  BPEMEHH,
TpeOyrouuiics st Toro, 4ToObl 3HaUeHHe (aKTOpa U3MEHUJIOCH HA 3HAYMMYIO BEJIUUUHY

+ Jly1 moCcTpOeHHsI KOTOPBIX MCIIOB3YIOTCS JaHHbBIE, XapaKTEPU3YIOILINe OIUH OOBEKT 3a
HECKOJIBKO IOCJIEZI0BATEIbHBIX MIEPUOJIOB




4. MeTo/1 HAUMEHBIIINUX KBAJPAaTOB B 3KOHOMETPUKE — 3TO METOJ:

- KoTopslil ucnonbe3yercs s pacueTa HAaMMEHbBIIUX OTKIOHEHUM CIy4ailHbIX BEJIMYHH,
BIIMSIOIIMX HA KOHEYHBIN pe3ysIbTaT

+ KoTopslil MO3BOJISIET pelaTh 3a/1aud, ONUPAsICh HA MUHUMHU3AIUIO CYMMBbI KBaJpaToB
OTKJIOHEHHH HEKOTOPBIX (PYHKIUH OT HCKOMBIX ITEPEMEHHBIX

- KoTopslil MO3BOJISIET OLEHUTHh 3HAYEHHE HEM3BECTHOIO IapaMerpa, MUHUMU3HPYS
3Ha4YeHHE PYHKIUH MPaBIOTION00MS

5. 3aBucuMas IepeMeHHas B 5KOHOMETPHUKE — ITO:

- [Tapamerp, cocTOAIMN U3 CITyYalHON U HECITYYalHON BEJIUYUH

+ Hekoropas mepeMeHHas PErpecCHOHHONH MOJETH, KOTopas sBisercs (yHKmen
PETPECCUM € TOUHOCTBIO JI0 CIy4YalHOTO BO3MYIIICHHUS

- IlepeMeHHas1, KOTOpas MOJIY4YaEeTCS IYyTEM IEPEBOJA KAUYECTBEHHBIX XapaKTEPUCTHK B
KOJINYECTBEHHBIE, T.€. IyTeM NPUCBOEHUS LIU(POBOI METKH

OueHoYHbIe MaTEePHAJIbI IPOMEKYTOYHOM ATTECTAIMHU
Kong
KOMIIOHCHTAa
KOMIICTCHII U

HanmeHoBaHMEe KOMIIOHEHTA
KOMITIETEHIIHN

Kogx

HaunmenoBanme KOMIICTCHIINH
KOMIICTCHIINH

Briageet coBpeMeHHBIMU
METOIMKAaMHU pacyeTa 1 aHaIn3a
COIMATBHO-3KOHOMHYECKHX
MoKa3arene, XxapaKTepru3yIOIIx
9KOHOMHYECKHE IIPOLECCH U
SIBJICHHSI HA MaKpO- ME30YPOBHSIX

Crnoco0eH NpUMEHSTh NPOJABHHYTHIE
UHCTPYMEHTAJIBHBIE  METOABl  IpHU
pelleHnd  3aJad  [IPaKTUYECKOU
HANpPaBICHHOCTH

OIIK-2 OIIK-2.2

Kommonent
KOMIIETEHIIHH
OIIK-2.2

WHaukaTop oLieHuBaHuUs Kpurepuii onieHuBaHust

Be3 3aTpynHeHHI AEMOHCTPHPYET HaBBIKH | O3 3aTPYAHCHUIH  JEMOHCTPHpPYET
paGOTBI C COBPEMECHHBIMU METOAAaMH | HABBIKH pa60TBI C COBPECMCHHBIMU
coopa, 00paboTku u aHajM3a | MeTofamMu cbopa, oOpabOTKU M aHau3a

9KOHOMHYECKHX W COIMAIBHBIX JaHHBIX,
COBPEMEHHOM  METOAMKOW  IOCTPOEHMS
SKOHOMETPUUYECKUX MOJENEH, METONAMH U

HKOHOMHYECKHX M CONMAIBHBIX TaHHBIX,
COBPEMEHHON METOAMKOW IOCTPOEHHUS
HSKOHOMETPHUYECKHX MOJENEH, METoaaMu

npueMaMu aHaJIn3a OKOHOMMHNYCCKUX
SBJICHUH U mpoueccos €  IMNOMOUIbIO
CTaHAapTHBIX Mouenef/i C HNPUMCHCHHUEM
HKT.

U IOpHUeMaMH aHadu3a ASKOHOMHYECKHX
SBICHUA ¥ TIPOLECCOB C IMOMOILBIO
CTaHJapTHBIX TEOPETUYECKUX u
HKOHOMETPHUYECKIX MoJierel; 6e3
3aTPYJIHEHUH MPUMEHSIET COBPEMEHHBIN
9KOHOMETPUYECKUI HHCTPYMEHTapui 1Jis
HCCIIEI0OBAaHUI YKOHOMUYECKUX PELICHUN
Ha YpOBHE OpraHM3alluii M pBIHKAX
HOPUCYTCTBUS OpraHU3aLUuU

Tunosblie olleHOYHBIE MATEPHAJIBI IPOMEKYTOYHOM aTTeCTALMHU

[IpomexxyTouHass arrecranus MO AWCLMILIMHE NPOBOAMUTCA B BUIE 3a4eTa, KOTOPBIN
MIPOBOJIUTCS B yCTHOU (hopMe OTBETa Ha BOIPOCHI U JOMOTHUTEIBHBIE BOIIPOCHI.

[IpomexxyTouHas aTTecTanys MPOBOIUTCS C COONIOJICHUEM CIEIYIOUINX TpeOOBaHUM 10
nporenype B yctHoH ¢opme. Ha 3agere oOyuarommecss caMOCTOSATENIEHO TOTOBSIT OTBETHI Ha
BOIPOCHI OMJIETa MPOMEKYTOUHON aTTECTallMy 10 JUcHUIUIMHE. OAHOBPEMEHHO MPUCYTCTBYIOT
Ha TPOMEXYTOYHOH arrectamu He Oomee & dUenoBeKk (MOATOTOBKA OTBETa, OTBET
npenojasaTento). OOyyaronuiicss mpyu BXoJie B ay IMTOPUIO ITPU ceOe UMEET TOIbKO MMCbMEHHbIE
MIPUHAUIKHOCTH (pyUKy WM Kapanpjaml). bymary, HeoOXoIuMyro IUisl MOJATOTOBKH, BBIJAECT
npenojasatens. OOyuatomuiics 6eper ounet, eMy npenocrasisercss 30 MUHYT Ul TOATOTOBKH
YCTHOI'O OTBETA Ha BONPOCHI OUJIETA.
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OrieHKa 3HaHUH 00YYAarOIIErocss HOCUT KOMITICKCHBIM XapaKTep U ONpeeaeTCsl OTBETOM
Ha 3a4ere.

BeimonHeHHe BCeX 3aJaHUil TEKYIIEro KOHTPOJISA SIBJSIETCS JKETaTeNbHBIM IS BCEX
00yJaromuxcsl.

HpHMeprlﬁ MEPEICHb BOIPOCOB JIfl MOATOTOBKH K 3a49€TYy

1. Dtanbl SMIOMPUYECKOrO0 aHaM3a SKOHOMHMYECKMX 3anad. Tumbl JaHHBIX.
CTpyKTypHOE U HECTPYKTYpPHOE MOJICTUPOBAHHE.

2. [IpuunHHO-CcTIeICTBEHHAs CBs3b W OpUHLOUIN  ceterisparibus.  YcimoBHOe
MaremMaTuyeckoe oxkuaanue. Kiraccuueckast TMHEHHAs: MOJIENb PErPECCHH.

3. Onenka MeTo10M HauMeHbIIHNX kBaapaToB. BeiBon MHK-onenok. [Tonodpannsie
3HaueHus u octaTku. KadyectBo mogbopa.

4. Koaddurments! perpeccun, nsmenenne macmraba. [Ipocreline cnocoOsl ydyera
HEJIMHEMHOCTH.

5. MowmenTtet MHK-011€HOK, X HECMEIIEHHOCTh, AUCIEPCHSI OLIEHOK.

6. Onenka nucnepcuy omMOOK. Mojenb perpeccuu ¢ MHOTUMHU OOBSCHSAIOIIMMU
nepeMeHHbIMU. MHK-011eHKH 17151 MHOKECTBEHHOM PErpecCHi.

7. Teopema [Maycca — MapxoBa. O1ieHka TUCIIEPCUU OIIUOKH.

8. Martpuna koBapuanuu oueHok. MHrepnperamnus kodddunuentoB. OueHUBaHUE
YCIIOBHOTO OKHJIaHHS U TPOTHO3UPOBAHUE.

9. [TocTpoeHue nOBEpUTENBHBIX MHOKECTB U IpoBepka rumore3. Pacnpenenenus
MHK-oneHOK K03()(PHUINEHTOB 1 OCTATOYHON CYMMBI KBaJJpaTOB, t-CTaTHCTHKA.

10. JloBepuTenbHble UHTEPBAIBI IS OTAEIBHBIX KOX(P(UIIMEHTOB, OCHOBaHHBIE Ha
3HA4YCHUAX t-CTATUCTHK.

11. [IpoBepka rumoTe3: KpPUTUYECKOE MHOKECTBO M YPOBEHb 3HAYUMOCTHU

CTaTUCTUYECKOTO KPHUTEPHs, MOIIHOCTh KPUTEpPUS NpPH NIPOCTOM anbrepHatuBe. lIpoBepka
TUIIOTE€3 O 3HAYeHUsX KO3(PULIMEHTOB C HCIMONIb30BaHMEM t-cTaTUCTUKU. HalmroneHHbIH
ypoBeHb 3HaunMocTu (P-3Hauenue).

12. Cnyuaiinele  perpeccopbl.  Acumnrorudeckue  cBoiictBa ~ MHK-omeHok.
CocrostenbHOCTh. TecTupoBaHUE TUIIOTE3 C UCIIONIB30BAHUEM ACUMITOTUYECKUX CBOMCTB.
13.  TectupoBaHHE MPOU3BOJIBHBIX OrpaHMYEHMH Ha Kod(pHuIMeHTh. F-cratucruka.

[TpobnemMbl MHOXXECTBEHHOH pErpecCHOHHON Mojend. Bwidop ¢(yHKIMOHANEHOW (HOPMBL
Omubku creruduKanmu.

14. TectupoBanne Ha omuOKW crenudurauu. KoppemupoBaHHBIE PETPECCOPHI.
[TpoGiema MyIbTUKOIITUHEAPHOCTH.

15. [Iponymiennsie nepemennsie. CMmenienne oneHokK. [Ipokcu-nepemMeHHsbIe.

16.  bunapHble U JAHUCKpETHBIE OOBACHSIONINE TepeMeHHble. CreHepupOBaHHbBIE
perpeccopsl. [lepemenHbIe, U3MEPEHHBIE C OIITHOKOIA.

17. Hecnyuwaitnas  BeiOOpka u  mpomyuieHHble  HaOmoneHus.  [IpoGnema

reTepPOCKETACTUYHOCTH. TecTHpOBaHWE THIIOTE3 TMPU HAIMYUU TeTePOCKETACTUYHOCTH.
TecTupoBaHHe Ha TPUCYTCTBUE T'ETEPOCKETACTHIHOCTH.

18.  OOob6wmenneii MHK. Joctrynusii OMHK. Onporennocts. Mcrounuku
sHnoreHHocTH. Cmemmenue B MHK-oneHkax n3-3a 3HIOT€HHOCTH.

19.  HHcTtpyMmeHTanbHble  IiepeMeHHble. TpeboBaHMsI K  HMHCTPYMEHTAJIbHBIM
nepeMeHHbIM. 2-ctyneHdarsii MHK.

20.  CocCTOSITeNPHOCTh, ACHMOTOTHYECKAsh HOPMAJbHOCTH H  3((HEKTUBHOCTS.
TectupoBanue runores. TecTupoBaHue THIIOTE3 B IPUCYTCTBUU F€TEPOCKEJACTUYHOCTH.

21.  Ilpobnemsl 2-crynenuaroro MHK. CrnaGbie UHCTpyMEHTHI.

22.  TecTbl Ha 3HJOT€HHOCTb. TeCT yCIOBUIl CBEPXUACHTUDHUKALIH.

23. MHK nsst cucteM ypaBHEHUN. DK30T€HHOCTD OOBSICHSIOIIUX IEPEMEHHBIX.

24.  Crporas 3K30reHHOCTb. IIpuMepbl cuCTeM: BHEIIHE HE CBSI3aHHbIC YpaBHEHHS

(SUR), manenbHble AJaHHbIE. Bua MaTpulibl KOBapyaluy OUIMOOK.
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25. Onenka oO0wveaunenHsiM MHK. Onenxka OMHK wu  goctymasim  OMHK.
AcuMNOTOTHYECKHUE CBOMCTBA.

26.  TectupoBanme runore3. OLEHKa BHEIIHE HE CBS3aHHBIX YPAaBHEHHUH C
OTpaHUYECHUSAMHU Ha NTaPAMETPHI.

27.  OueHka CHCTEM YPAaBHEHMH C IOMOIIBI0 MHCTPYMEHTAJIbHBIX NEPEMEHHBIX. 2-
crynendarbii MHK nns cucrem ypaBHenuit. 3-ctynendarsiii MHK.

28.  OO600mueHHbII MeToT MOMEHTOB. MaTpulisl BecoB. OnTuMabHasi MaTpHIla BECOB.
Br16op meTona onieHku cucteM. TecTupoBaHue rUIOTES.

29.  Cucrembl OIHOBPEMEHHBIX YPaBHEHMN. DKOHOMUYECKHUE 3a7aud, IPUBOIAIINE K

crcTeMaM OJTHOBPEMEHHBIX ypaBHeHHHU. MnenTndukanus. Ycnosus uckimodenns. CokpamieHHas
¢dopma. JIuneiiHble orpaHUYeHHs O0IIEro BUAA.

30.  VYcnous UACHTU(DUKALIH, OTCYTCTBHS UACHTUPUKAUH, TOYHOU
UACHTUQUKAIMA U CBEpPXUACHTHPHUKAIMUA. DPQPEeKTHBHAS OLIEHKA MapaMeTpOB COKPALEHHOMH
(bopMmBI.

31.  HWpenTuduxanus Ha OCHOBE MPOU3BOJIBHBIX OIPAaHUUYEHUH MEXIy YpPaBHEHUSIMH.
Wnentudukanyss Ha OCHOBE OTrpaHMYEHHH Ha MAaTpUIly KoBapuanuu. HenmmHeHHOCTh 1O
SH/IOT€HHBIM IIEPEMEHHBIM.

32. MotuBanus: nmpoGieMa MponyIeHHBIX NepeMeHHbIX. DUKcupoBaHHbIe () (EKTHI,
ciy4aifHbie () QeKThI.

33.  Ilpeamonoxenuss 00 omuOKax: cTporas HSK30I€HHOCTb  OOBACHSIOIINX
NIEPEMEHHBIX, MTONEPUOIHAS SK30I'€HHOCTb.

34. OneHku ypaBHeHHs B pa3HOCTAX. OLEHKH naHenel co ciiydallHbIMU AP (deKTaMu.
OueHku na”eneil ¢ GUKCUPOBaAHHBIMU P HEKTaMHU.

35. Tect Xaycmana. Knacrepuzarust HaOoaeHUH.

36.  JluckpeTHbIe 3aBUCUMBIE IepeMeHHbIe. JInHelHas MoJieNb BEpOSITHOCTH.

37.  Ilpobut-mozmensb. Jloructuueckas monenb. OIeHKa METOJIOM MaKCUMAaJIbHOTO
paBaAONOI00uS.

38.  DHAOreHHOCTH B OOBSICHSIOIINX TEPEMEHHBIX.

39.  MHOXecTBEHHas JIOTUCTUYECKAas MOJEib. YIOPSJAOUYEHHbIE JIOTUCTHUECKUE U
IPOOUT-MOJAEIH.

40.  Llen3ypupoBaHHbBIE pETPECCUU U HECITyUaliHbIE BBIOOPKH.

41. Tobur-monenu. I'eTeporeHHOCTP W HSHAOTEHHOCTh B TOOUT-MOJENSX.
CenektuBHas BbIOOpKa. TecTUpOBaHUE U KOPPEKIMS CMEILEHHSI CEIEeKTUBHOM BHIOOPKH.

42. CrnaxxuBanue BpeMeHHOro psaa. [lporHosupoBanue Oyayumux 3HA4YEeHUN
BpeMeHHoro psjaa. Ckonp3simume cpeanue. Punbtp Xoapuka — IIpeckorrta. IIpoctoe
AKCIIOHEHIIMAJILHOE CTIIaXKHBaHUE.

43, JIBOWHOE SKCIOHEHLMAIBHOE CriaxxuBaHue, meroi bpayna. Merox Xombra.

Meron Xonbra — Bunrepca. ®@unbtp bakcrepa — Kunra. [IporHo3upoBanne mo Mozessim
ARMA, ARIMA.

44.  TloHsTHs NIPUYUHHOCTHU 10 ['pelHKepy U OI0YHON IK30I€HHOCTH OHOMN TPYTIIIbI
NIEPEMEHHBIX OTHOCUTENIBHO IPYTOW IpyNIbl NIEPEMEHHBIX.

45.  Metrononoruss VAR u ee uHctpyMeHTapuil (pyHKIMHM UMIYJIBCHOTO OTKJIMKA U
JE€KOMIO3MILIUU IUCTIEPCHl OIIMOOK MPOTHO30B).

46. Compsikennbie  pactipezenenus. baiiecoBckue TodedHble OICHKU. baifecoBckue
JOBEpUTEIIbHBIE UHTEpBabl. baliecoBckas MpoBepka runore3. bailecoBckue BBIBOABI B MOJEIU
HOPMAaJIbHOW JIMHEMHOMN perpeccum.

47.  Metoasl  MONy4eHUS  BBIOOPOK W3 allOCTEPUOPHOIO  pacrpesesieHHUs.
CommmupoBanue 1o 'n66cy. Anroputm Metpononuca. Ainroputv Metpomnonuca — ["actunrca.
BaitecoBckuii moaxo B MoJENsAX MpocTpaHcTBa cocTosHuil. @unpTp Kanmana.

48.  Kouctpykuus anroputma. @uibTpanus U criaxubanue. CTpyKTypHbIE MOJENN
BpeMeHHBIX psifoB. baiiecoBckue VAR. Anpuopnoe pacnpenenenne MunHecoTsl/JIuTTepmana.
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49.  Mogenu BpEeMEHHBIX PSAJOB C YCIOBHOW IeT€POCKENACTUYHOCTBIO; MOTHBALUS K
UX HCIIOJIb30BAHHUIO.

50. Monens ARCH, ee nemoctatku. TectupoBanume Ha ARCH-3¢ddexr. Moaenu
AR/ARCH. CranmapruzoBannbie octatku. O6o6mennas ARCH wmonmens (GARCH), ee
npeumyiiectBa M Henoctatku. TectupoBanune Ha GARCH s¢ddexkr. Monenn AR/GARCH.
Monens IGARCH. Mogenu ¢ adpdexrom peraara: EGARCH, TARCH.

51. Kpusas BiausHus HoBoctTeil. IlpoBepka rumore3sl 00 OTCYTCTBUH ACUMMETPHUH
BIUSHUSA MIoxux U xopowux HoBocTed. Komnonentnas GARCH. Mogens GARCH-in-Mean.
Mmuoromepnsie mogenn GARCH.

52.  JlpoGHo-mHTerpupoBaHHble BpeMmeHHbIe psabl. Mozens ARFIMA. Ilposepka
TUITOTE3bl €IMHUYHOTO KOPHS M HeJIMHEHHbIe peoOpa3oBaHMsl BPEMEHHBIX PAIOB.

53. Br16op Mexay mpoBepKO HaauuMs €JUHUYHOTO KOPHS B YPOBHSIX U MPOBEPKOM
HAJINYMS €IMHUYHOTO KOpHS B Jorapudmax ypoBHeld. MoTUBaIMsI K paCCMOTPEHUIO MOJIETIEH C
CE30HHBIMU €IMHUYHBIMU KOpHsAMHU. [IpoBepka Trumore3 O HaJIMYUU Yy BPEMEHHOTO psaa
CE30HHBIX E€JUHUYHBIX KOPHEH.

54. Metoapl OLEHHUBAHUA JOJTOBPEMEHHOW CBA3M MEXAY HECTalMOHAPHBIMU
BPEMEHHBIMU PsAaMHU.

55. OnenuBanue B TpeyrojapHOM Mozaenu. OllEHMBaHHWE paHra KOMHTErpaluu
MmetonoM MoxanceHa.

56. JlnHaMu4yeckuil MeTOJ HAMMEHbIIMX KBaJapaToB. JlMHAMHYECKHI METO.

HaMEHBIINX KBaJpaToOB JUTSE KOMHTETPUPOBAHHBIX pAIOB MEPBOTO nopsiiKa
WHTETPUPOBAHHOCTH.

57. JIMHaMHA4YECKUI METOJ HaUMEHBIIHNX KBaJpaToOB JIst CUCTEMBI
KOMHTEIPUPOBAHHBIX  PSIOB, COJAEpIKAIed  psiAbl MEPBOTO W BTOPOrO0  MOPSIKOB
WHTETPUPOBAHHOCTH.

HIkana onennBanus (3a4er)

Onenka (10 2-0aTbHOM

Onucanue IIKaJIbI
IKaJje)

YV oOyuaromierocsi chopMHUpPOBaHbI YBEPEHHbIE 3HAHUS, YMEHHS ¥ HABBIKH, BKIIOUYCHHBIE
B COOTBETCTBYIOILUI 3Tall OCBOCHUS] KOMIIETCHIMI, OH TJTyOOKO U MOJIHO OCBEIIAET
TCOPETUUCCKUE, METOJOJIOTUYECKUEC U MPAKTHICCKUE aCIICKTHI BOIIPOCaA, IMPOABIIACT
TBOPYECKUM [TOAXO. K €r0 U3JI0KEHUIO U IEMOHCTPUPYET NUCKYCCUOHHOCTh
MpoOJIEMaTHKH, a TAaKKe TTyOOKO 1 TTOJTHO PAaCKPBIBAET JOTOTHUTEIILHBIE BOITPOCHI.
JTanbl KOMIIETEHINH, IPEeayCMOTpEeHHBIE paboyeli mporpaMMoi, chopMupOBaHEI. 3adgTeHo
CBoOoHOe BiIajieHue MarepuanoM. JlocTaTouHbIH YpOBEHb 3HAKOMCTBA CO CIICIIHATLHOM
Hay4HOU JuTepaTypoil. [IpakTndeckre HaBBIKHA IPO(ECCHOHATBHOMN A TeTbHOCTH
copmupoBanbl. OOyUaroIUiics He 3aTPYAHAETCS C OTBETAMH IIPH BUAOM3MEHEHUH
3aJlaHUi, TIPAaBUIBHO OOOCHOBBIBAET NPHUHSTHIE PEIICHHS, BlIaJIeeT pa3HOCTOPOHHIMH
HaBBIKaMHW 1 IMTPUEMAMHU BBITOJITHCHUA IMPAKTUICCKUX 3aj1ad.

CtaBuTCs IIPpY MMOJIHBIX, UCYECPIIBIBAIOMINX, API'YMCHTUPOBAHHBIX OTBETAaX Ha BCE
OCHOBHBIC W JOTIOJTHUTEIILHBIE BOIIPOCHI. DTaIlbl KOMIETCHIIUH, IIPEyCMOTPEHHBIE
[paboueii mporpammoit, chopMupoBansl. JleTarbHOE BOCIIPON3BEICHNE YIEOHOTO
Marepuana. [IpakTudeckne HaBBIKM TPOQECCHOHATIBHON IESATENBHOCTH B 3HAYUTEILHOM
Mepe chopMupoBaHsl. [IpremiieMoe yMeHHEe CaMOCTOSITENBHOTO PEIICHHUS TPAKTHYECKUX
3a1a4 ¢ OTJEIbHBIMH 3JIEMEHTaMH TBopuecTBa. OOyJaromuiics TBEpIO 3HaeT MaTepual
ITUCIIUITIIMHBL, TPAMOTHO U T10 CYIIECTBY M3JIaraeT ero, He JIOIyCKasl CYIIeCTBEHHBIX
HETOYHOCTEH B OTBETE HA BOIPOCHI, IPABUIIBHO IIPHMEHSIET TEOPETHUECKHE TTOJIOKCHUS
ITPpU PCHICHUHN MMPAKTUICCKHUX BOIIPOCOB U 3aj1a4, BJIaACCT HGO6XO}II/IMI:-IMI/I HaBbIKaMH U
[pUeMaMH UX BBIIOJTHEHHUSI.

CTaBHTCSI, €CIIM ATAIBI KOMIIETEHIINH, TPEyCMOTPEHHBIC padodeii MporpaMmoi, 3a4yTeHo
c(hopMUpPOBaHBI HE B MTOJHOM Mepe. Hainnyre MUHIMaNBHO JI0ITyCTHMOTO YPOBHS B
[YCBOGHHH yuyeOHOT0 MaTepHaa 1 B CAMOCTOSTEIbHOM PEIICHNH MTPAaKTHYECKHUX 3aad.
[TpakTHyeckre HaBBIKU MPOGECCHOHATIBHON IESTEIBHOCTH CPOPMUPOBAHBI HE B MTOJIHOM
Mepe. OOyJaroImuiics MoOKa3bIBaeT 3HAHUS TOJIBKO OCHOBHOTO MaTepuasa, HO He YCBOMI
€ro JeTaeil, 10MmycKaeT HETOUHOCTH, HETIPABUIIbHBIE (POPMYINPOBKH, HAPYILICHUS
ITOrMYIeCKON ITOCIIeI0BATEIBHOCTH B H3JI0KEHUH IPOrPaMMHOTO MaTepHaa, HCIBITHIBACT

3auTeHo
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Onenka (1o 2-6ampHOM

OmnuncaHue Kbl
1IKase)

3aTpy/IHEHUsI IPH BBIMOJHEHUH IPAKTHISCKUX 3a/1a4
CraButcsi, ecii 00yJarOIIniics He 3HACT U HEe TIOHUMAET CYIIHOCTH BOIPOCOB U
Mpe/yIaraeMbIX 3a/1a4. JTarbl KOMICTCHIHH, TIPEAyCMOTPEHHBIC paboueii mporpaMMoH,
He copMupoBaHbl. HeocTaTouHbIH YPOBEHh YCBOCHUS MOHITUHHOTO armmapara u
Hanmuuue GparMeHTapHbIX 3HAHWH 110 TPOrpPaMMHOMY MaTepually AUCUUILTHHEL,
00y4aromuicst JOIyCKaeT CyIeCTBEHHbIE OINOKH, HEYBEPEHHO, C OOJIBIINMHU He 3aureHo
3aTpyJHEHUSIMU pellaeT MPaKTUUECKHEe 3a/1a41 UM HE CIPABISIETCS ¢ HUMH
CaAMOCTOATCIIBHO. OTCyTCTBI/Ie MHWHHUMAJIBHO JOITYCTUMOTI'O YPOBHSA B CAMOCTOATCIIBHOM
[PELICHUH PAKTHYECKUX 3a/1a4. [IpakTHuecKie HaBbIKK MPO(eCCHOHATBHOM
TeATETPHOCTH CQOPMHUPOBAHBI B HEJOCTATOYHOM 00BEME.

5. MeTtoauyeckue MaTepuabl 0 OCBOCHHUIO U CHUILIMHBI

Memoouueckue ykazanusi no camoCmosimenbHol N0020MosKe K 3aHAMUIM JIeKYUOHHO2O,
NPAKMUYECKO20 (CEMUHAPCKO20) MUNA.:

[TonroroBka K 3aHATHSM JIOJDKHA HOCHUTh CHUCTEMATHYCCKUH XapakTep. JTO IO3BOJUT
o0yyaromemMycs B OJTHOM 00beMe BBITIOJIHUTE Bee TpeboBaHMs npenoaasarens. O0ydaronmmces
PEKOMEHIyeTCsl HM3y4yaTh KaK OCHOBHYIO, TaK M JIOTIOJHHTEIBHYIO JIUTEPaTypy, a TaKkKe
3HAKOMUTHCA C VHTepHET-UCTOYHMKAMH (CIIMCOK TpUBEIEH B pabodeld mmporpaMme IIo
JTUCITUTIINHE).

Memoouueckue pekomeHoayuu no bINOJIHEHUI0 MEeCMOBbIX 3A0AHU

J1J1s BBITIOJTHEHHS] TECTOBOTO 3aJIaHus, MPEXKJIE BCEro, CIeyeT BHUMATEIBHO MPOYUTATH
MOCTaBIICHHBIN Borpoc. [locne 03HAKOMIIEHHUSI ¢ BOIIPOCOM CIIEAYeT MPHUCTYNaTh K MPOYTCHHIO
mpejyiaraeMbiX BapHaHTOB OTBeTa. HeoOXoauMo NpouMTaTh BCE BapuUaHTBl W BBIOpaTh
OJIMH/HECKOJIBKO MPABWIBHBIX OTBETOB (B 3aBUCHUMOCTH OT BOIIPOCA).

Ha BbInIOSTHEHHE TeCTa OTBOAMTCS OrpaHW4YeHHOE BpeMs. OHO MOXKET BapbUPOBATHCS B
3aBHCHMOCTH OT YpPOBHSI TECTHPYEMBIX, CIOKHOCTH M oObeMa TecTa. Kak mpaBumiio, BpeMs
BBITIOJTHEHHS TECTOBOTO 3aJIaHUs ONpeeiisaeTcs u3 pacueTa 45-60 cexyH1 Ha OJIUH BOIPOC.

Kputepun olieHKH BBITIOJHEHHBIX CTYJEHTAMH TECTOB OMPEACIISIOTCS IPENoaaBaTeeM
CaMOCTOSITENIbHO. PEKOMEHIYIOTCS CIICIYIONINE KPUTEPHH OIICHKH:

1. 80-100% mpaBUIIBHBIX OTBETOB — «OTINYHOY;

2. 66-79% npaBUIBHBIX OTBETOB — «XOPOLIO»;

3. 55-65% npaBUIBHBIX OTBETOB — «YOBJIETBOPUTEILHOY;

4. MeHee 55% NpaBUIIbHBIX OTBETOB — «HEY/IOBIETBOPUTEIILHO.

[Ipu monBeneHUN UTOTOB TIO BBIMOJIHEHHOW paboTe peKOMEHAYeTCsl MPOaHaTH3uPOBATh
JOTyIIEHHbIE OMMOKH, TPOKOMMEHTHUPOBATh UMEIOIIUECS B TECTaX HEMPAaBUIbHBIE OTBETHI.

6. YueOHasi imTepaTypa v pecypcbl HHGOPMAUMOHHO-TEJIeKOMMYHUKALIMOHHOM CeTH
HNurepHer
6.1. OcHoBHAas 1UTEpaTypa

1. Mapgac, A. H. DxoHOMeTpuKa : y4eOHUK M IPAKTUKYM i By3oB / A. H. Mappac.
— 2-e m31., uctp. u gon. — Mocksa : M3gatensctBo Opaiit, 2024. — 180 ¢. — (Bwicmiee
obpazoBanne). — ISBN 978-5-9916-8164-3. — Texkct : anekTpoHHbI // OOpazoBaTenbHAS
matdopma FOpaiit [caiit]. — URL: https://urait.ru/bcode/537389

2. JlemumoBa, O. A. DKOHOMETpUKA : y4eOHHK M MPaKTUKyM mis By3oB / O. A.

Hemunosa, /. 1. ManaxoB. — 2-e u3n., nepepad. u gom. — Mocksa : M3gatensctBo FOpaiiT,
2024. — 398 c¢. — (Bwicmee oOpazoBanme). — ISBN 978-5-534-20392-9. — Tekcer
anekTpoHHbld  //  OOpa3oBarenpHas  miatpopma  IOpaiir  [caiit]. —  URL:

https://urait.ru/bcode/558116

3. Escees, E. A. DkxoHomeTrpuka : yueOHOe mmocodue st By3oB / E. A. EBcees, B. M.
bype. — 2-e u3n., ucnop. u gon. — Mocksa : U3parenscrBo Opaiir, 2024. — 186 c. —
(Beictuee oOpazoBanme). — ISBN 978-5-534-10752-4. — Tekct : DBIEKTPOHHBIA //
Oo6pazoBarenbHas miatgopma FOpaiit [caiir]. — URL: https://urait.ru/bcode/539152
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6.2. JlonostHUTEIbHAS JIUTEpaTypa

1. DOxonomerpuka : yueOHuk g By30oB / M. . EnuceeBa [u ap.] ; mon penakuueit U.
N. EnuceeBoit. — Mocksa : U3natensctBo HOpaiit, 2021. — 449 c. — (Bricmiee o6pa3oBanue).
— ISBN 978-5-534-00313-0. — Texkcr : anexTpoHHbIH // Obpa3oBarenbHas miardopma KOpaiit
[cafiT]. — URL: https://urait.ru/bcode/468366.

2. Koctpomun, A.B., DxoHomerpuka : ydueOHoe mocobue / A.B. Koctpomun, P.M.
Kynpakusn. — MockBa : KuoPyc, 2021. — 228 c. — ISBN 978-5-406-08124-2. —
URL:https://book.ru/book/939179

6.3. HopmaTHBHBIE IPaBOBBIE IOKYMEHTHI M HHAS IPaBoBasi MH(popManus
HC IIpecAroIaracTcs.

6.4 nTepHeT-pecypchl
1. https://minfin.gov.ru/ - MunucrepctBo ¢unancos Poccuiickoit  deneparuu
(ouumanbHbBIN cailT).
2. https://www.nalog.gov.ru - ®enepanbHasi HajJoropas ciy>k0a (0(hHUIHAIBHBIN CalT).
3. https://roskazna.gov.ru/ - denepanpHOE Ka3HAuEHCTBO (OPHUITMATBHBINA CANT).
5. https://cbr.ru/ - Uentpansusiii 6ank Poccuiickoii @eneparuu (0PUIIHATBHBIN CAHT).
7. https://sfr.gov.ru/ - Counanbhsiii poun Poccun (opuiranbHelil caiT).

8. https://www.ffoms.gov.ru - ®enepanbHbiii (GOHI 0053aTEIHLHOTO MEIUIIMHCKOTO
CTpaxoBaHUs(OPUIHAIIbHBIN CaliT).
10.  http://www.tfoms22.ru/ - TepputopuanbHbIii boHg 00513aTeNILHOTO

MEJUIIMHCKOrO CTpaxoBaHUs ANTalUCKOIo Kpas.
11. https://econom22.ru/ - MUHHCTEPCTBO SKOHOMHUYECKOTO Pa3BUTHs ANTAlCKOT0 Kpast
12. https://www.altairegion22.ru/ - opunmanbHbIi cCalT ANTaiCKOTO Kpas
13. https://www.testfirm.ru/ - caliT mpoekTa CpaBHUTEIBHOIO aHaJInW3a (PUHAHCOBOTO
COCTOSIHMSI POCCUMCKHMX OpraHU3aIuil

6.5 Uublie NCTOYHUKH
He npeanonaraercs.

7. MaTepnanbHoO-TeXHH4YeCcKas 0a3a, ”HPOPMANMOHHbIE TEXHOJIOTHH, IPOrPAMMHOE
olecreyeHre 1 HH(POPMALIMOHHBbIE CIIPABOYHbIE CHCTEMbI

s obGecneuenuss ydeOHoro mpouecca mno guctumiuHe bl.b.07 «DOxoHomerpuka
(mpoBUHYTHIA YpOBEHb)» (unuan pacrnonaraeT y4eOHbIMHU ayJIUTOPUSMHU JJIsi MPOBEACHUS
3aHATUH JIEKIIMOHHOTO THUIIA, IPAKTUYECKUX 3aHATUN, TPYIIOBBIX M HHIAUBUAYaAJIbHBIX
KOHCYJIbTAIlMi, TEKYLIero KOHTPOJII U MPOMEXKYTOYHON aTTeCTallld, a TaKKe MOMEIICHUSIMU
IUIL  CaMOCTOSITETIbHOM pabOThl M TMOMELICHUSAMHU JUIsl XpaHEHHs M HPOPHIAKTHYECKOTO
o0ciTykUBaHUs y4eOHOTO 000py10BaHUSI.

B Cucreme onnaitn-o0yuenus Antaiickoro ¢unmmuana PAHXul'C co3nan kypc Ha Gasze
wiaropmsl Moodle. [{ns noctyna Kk Kypcy CTYIEHTB MPOXOAAT IpoUeaAypy perucrpaunuu. B
Kypce OTpakKeHbl MOJYJHM M TE€Mbl C y4eOHbIMM MaTepHuajaMH M CChUIKAMM Ha JIUTEpaTypHbIE
HCTOYHUKH.

s peann3zanuu IIPOrpaMMbI ¢bwiman oOnanaer BBIYHCIIUTEIbHBIM
TEJIEKOMMYHUKALIMOHHBIM 00OPYJOBaHHUEM M JIMIIEH3MOHHBIMH IPOrPaMMHBIMU MPOAYKTaMU
Microsoft Office (Excel, Word, Outlook. PowerPoint u np.) u ApyrumMu MaTepuanibHO-
TEXHUYECKUMHU pecypcaMu, HEOOXOJUMBIMU JJIsi pealu3ald AUCLUUIUIMHBI, B TOM YHCIE
JOCTYIIOM K COBPEMEHHBIM TNpO(ecCHOHANbHBIM 0a3aM JaHHBIX M HH(GOPMALMOHHBIM
CIPaBOYHBIM CUCTEMAM.
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bubnuorexa Antaiickoro ¢punmmuana PAHXul'C numeer npoduinbHyto Oubauorpadudeckyro
0a3y, 000pyI0BaHHBIM HEOOXOIUMOW TEXHUKOW YUTAILHBINA 3aJI, IMEET BbIX0 B IHTEpHET.

JlekIIMOHHBIE ~ ayAMTOPUU  OCHAILEHBbl BUACONPOECKIMOHHBIM  O0OpYIOBAaHUEM  JUIA
MIPOBE/ICHUST TIPE3EHTAlNH, a TaKXe CPEICTBAMHU 3BYKOBOCIIPOM3BEICHUWS; MOMEIICHUS s
MPAaKTUYECKUX 3aHATHH YKOMIUIEKTOBaHbI yueOHON Mebenbto. KoMIbloTepbl BO Bcex yueOHBIX
ayJUTOPHUSIX MOJKIIOUYEHBI K ceTH VIHTepHeT.

CTyneHTbl W3 4uClla JUI C OTPAHUYEHHBIMH BO3MOXKHOCTSMH 3JI0pOBbsI 00€CIEUEHbI
MEYaTHBIMU M AJIEKTPOHHBIMU 00pa3oBaTEIbHBIMU pecypcaMu B (OpMax, aganTHPOBAHHBIX K
OTPaHUYEHUSIM UX 3/10POBbSI.
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