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1.

OBJIAACHUC CICAYIOIMMHN KOMIICTCHIIMAMMU

IlepeyeHs MIAHMPYEMBIX Pe3yJILTATOB 00yUeHHS 10O
AUCUHUIUINHE (MOIYJII0), COOTHECEHHBIX € MJIAHUPYEMbIMU Pe3yJIbTATAMH OCBOEHHUSI

NpOrpamMmblI
1.1. Huctmmumaa B1.0.03 «DOxoHOMeTprKa (TPOABHUHYTHIM YPOBEHB)» O0OECIeUnBaET

Kon
Kon HanmMenoBaHue KOMIIOHEHTa
HaunmeHnoBaHne KomMneTeHIMN KOMITOHEHTa
KOMIIETCHILIMU KOMIICTCHIIMU
KOMITCTEHIINU
CriocobeH TpUMEHSTh
NPOJBUHYTHIE Croco0eH IPUMEHSTh IPOIBHUHYTHIE
MHCTPYMEHTAIbHBIC METO/IBI HWHCTPYMEHTAJIbHBIE METOMBI ITPH
OIK OC-3 by OITK OC-3.1 by b
9KOHOMHYECKOTO aHAIIM3a IIPH pEIICHUY 33/1a4 IPAaKTHYECKOM
PELICHUH TPAaKTHYECKUX U (MITH) HaIpaBJIeHHOCTH
MCCJIEZI0BAaTENbCKUX 3a/1a4
Croco0eH HCIob30BaTh COBPEMEHHBIC
Crioco0eH HCIoIbp30BaTh WH(OPMAIMOHHBIE TEXHOJIIOTHH 1
COBpPEMEHHBIE IpOrpaMMHBIE CPEJCTBA JUIsl 00paboTKH
HHOOPMAIIMOHHBIC TCXHOJIOT'HMH UH@OpMAIIUU IIpU PCHICHUN
OIK OC-5 dopman OITK OC-5.1 (opmattit 1pit p
U IPOrpaMMHBIE CPEJICTBA IIPU YIpaBIEHYECKUX U (UIIH)
pELICHHN MPAKTUYECKUX U (HIIN) HCCIIEIOBATENBCKHX 33/1a4,
HCCIICIOBATENILCKUX 3a/1ad OPHEHTHPOBAHHBIX Ha PaKTHYECKUE
ACTICKTHI JICITEIIbHOCTH
1.2. B pe3ynbrare OCBOGHMSI JUCHMIUIMHBI Yy OOyYaromMXcsi JIOJDKHBI OBITh
chOpMHUPOBAHBI:
OTD /Td/
Kop srama
TPYIOBBIE WITH
OCBOCHHUS PesynbTaTel 00y4eHns
npodecCHOHAIBHEIC
. KOMITETCHINN
JIeWCTBHS
Ha ypOBHE 3HAHWi: 3HAET OCHOBHBIE ITOJXO/bI IIOCTPOEHHS, 000CHOBaHMUS
1 IPOBEPKU AICKBATHOCTH M MCITIOJIb30BAHUA SKOHOMETPUUCCKUX MO}IeJ’IeI\/’I
Ha YpOBHE YMEHUIii: pa3pabaThbiBaeT HSKOHOMETPHYECKUE MOZCIH JUIs
000OCHOBaHMS ¥ aHanu3a (DUHAHCOBO-DKOHOMHYECKHX MOKa3aTeseH,
F/01.7 aHaJIM3a COLMAIbHO-3HAYMMBIX IPOOJEM M TPOLECCOB; OLECHUBACT
) YCIIOBUS " TIOCJIC/ICTBHS PUHUMAEMBIX OpTaHU3aIMOHHO-
Onpenenene TIPABJICHYECKHUX PEUICHUI; MPUMEHSET KOJMYECTBCHHBIC 1 KA9eCTBEHHBIC
HaTpaBIeHUI ornk oc-3.1 | Y"P P » 1P N
— METO/bl aHAJIN3A IPU IPUHATHH YIPABICHUYECKUX PELICHUN
oprasusaLH Ha YpOBHE HAaBBIKOB: BIJAJEET METOAOJOTHEHl  3KOHOMHYECKOTO
HCCIICIOBaHMS, COBPEMEHHBIMH METOJaMH cOopa, 0OpaboOTKM W aHaTu3a
HKOHOMUYECKUX W COLUAIBHBIX IAaHHBIX, COBPEMEHHOH METOAMKOM
NOCTPOCHHSI OKOHOMETPHYECKUX MOJENEeH, MeTonaMd U HpHeMaMH
aHaJIN3a YKOHOMUYECKUX SIBICHUI ¥ MPOLIECCOB C TIOMOLIBIO CTAHAAPTHBIX
TEOPETHYECKUX U SKOHOMETPHUUECKHX MoJIesIel
Ha YpPOBHE 3HAHMI: 3HAET COBPEMEHHBIE METOIbl AKOHOMETPUYECKOTO
aHalM3a U OCHOBAHHBIE HA HUX COBPEMEHHBIE IPOrPAMMHBIE NPOAYKTBHI,
F/01.7 - HEOOXOAMMBbIE JJIsl HCCIIEIOBAHHIA
OmnpeznencHue Ha YpOBHE YMCHHMH: NPUMEHSCT COBPEMCHHBIH SKOHOMETPHUYECCKHUH
HaIpaBJICHUI OIIK OC-5.1 | mHCTpyMEHTapHii A1 KCCIIeJOBaHUI SKOHOMIUECKUX PEIICHNH Ha YPOBHE
pasBUTHUS OpTaHM3aIMi ¥ PHIHKAX ITPUCYTCTBUS OpraHHU3alliH;
OpTaHHU3aINH Ha YpOBHE HaBBIKOB: METOAMKOMW M METOMOJIOTHEl NpoBeAeHHS
OKOHOMETPUYECKUX HCCICJOBAaHUN B SKOHOMHUYECKOW cdepe; HaBbIKaMU
CaMOCTOSITEJIbHOM UCCIIE0BATEILCKON paboThI




2. O0bemM ¥ MeCTO JUCUMILIMHBI B CTPYKTYpe
o0pa3oBaTeIbHON NPOrpPaMMblI
O6bem aucturunHbL: 180 9, 9TO COOTBETCTBYET 5 3a4E€THBIM €IUHUIIAM (3. €.).
KOJII/I‘-IGCTBO AKaJICMUYCCKUX YaCOB M COOTBCTCTBYIOIIIUX UM ACTPOHOMUUYCCKHX YaCOB,
BBIJICJICHHBIX Ha KOHTaKTHYIO paboTy OOydYaromuxcs ¢ IpernojaBaTelieM, CaMOCTOSTEIbHYIO
a00Ty ¥ KOHTPOJIb O0YJArOITUXCS:

KomnuuecTso KonnuecTBo COOTBETCTBYIOIIUX UM
ACTPOHOMHYECKHX YaCOB aKaJIEMUYECKUX YacOB

KonrakTHast pabora oOywarommxcst ¢ 13.5 18
npenojaBaTesneM ’
8 MOM yucie
Jlexyuu 6,0 8
Ilpakmuueckue

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

Hucuummaa b1.0.03 «OkoHOMeTpuKa (MPOJBUHYTHIA YPOBEHB)» HM3ydaeTcs Ha 1-oMm u
2-0M Kypcax Juis 3a04HOU (hOpMBI 00yUeHUSI.

3. Copep:xanue U CTPYKTYPA AU CHUIIMHBI
3aounan hopma odyuenusn
OO0beM TUCIUILIMHEI, Yac.
KonTakTHas pabora ®dopma TeKymero
No 00yYarOIIMXCsI C KOHTPOJISI
- HaumenoBanue TeMm mpernoaBaTesieM Mo BUIaM YCIIeBaEMOCTH,
/1 Bcero N CP L
Y4IeOHBIX 3aHATHA MIPOMEKYTOIHON
5y JIP/ 3/ | KCP aTTeCTalUU
JO0T | AOT | AOT
1. Perpeccnonbiii anams " 24 2 2 20 TECTUPOBAHUE
SHIOT€HHOCTh
2. OreHKa CUCTEM YpaBHEHUI 24 2 2 20 TECTUPOBAHUE
3. Mogenn maHeabpHBIX JaHHBIX 17 2 15 TECTHPOBAHHE
4. Henuneitapie Moaenu 1 oTo0p 13 2 1 10 TECTHPOBAHHE
AJanTUBHBIE METOJBI aHAIN3A
5. BPCMCHITBIX PAZIOB. 11 1 10 TEeCTUPOBAHUE
[IporHo3upoBanue MO MOJICIISAM
ARMA, ARIMA
6. Hpwansnocts " Onounas 21 1 20 TECTHPOBAHNE
9K30T'€HHOCTh
7 MeTo,uonorI/m“ BEKTOPHBIX 71 | 20 TecTHpOBaHHUG
aBroperpeccuii (VAR)
Henuneiinbie MOJIENIN
8. BPCMCHHBIX  PATIOB. MO}ICJ’II:I 14 14 TECTUPOBAHUE
BPEMEHHBIX PSIOB C YCIOBHOU
reTepPOCKETACTHIHOCTHIO
[pakTrueckue BOIIPOCHI
KOUMHTETPAI[HIOHHOT O aHanmm3a
9. HECTALIMOHAPHBIX BPEMEHHBIX 24 24 TECTUPOBAHHE
panoB. JMHaMUYeCcKUil METOJ
HAaUMCHBIIIMX KBAJIPaTOB
[IpomexyTouHas aTTecTaIus 9 9 OK3aMeH
Koncynpranus 2 2
Bcero 180 8 8 11 | 153







Conep:xaHue TMCHUILINHBI

Tema 1. PerpeccMOHHBINM aHATU3 U SHIOTEHHOCTb.

DTanbl SMIUPUUECKOTO aHAJIM3a SKOHOMUYECKHX 3a/ay. Tumnbl JaHHbIX. CTPYKTYpHOE U
HECTPYKTYpHOE MojenupoBanue. [IpuamHHO-CIeACTBEHHAs CBs3b W TNPHUHIUI ceterisparibus.
VYcnoBHoe matemaTtnueckoe oxkuaanue. Knaccuueckast nuHeiHass monens perpeccuu. OlieHKa
METOJIOM HauMeHbIIMX KBajpaToB. BeiBog MHK-onieHok. MeTog MOMEHTOB — ONpeNeSieHHE U
npumep. [lonoOpannslie 3Hauenus u ocratku. KagectBo nmogbopa. Koaddumentsr perpeccun,
n3MeHeHue macmrada. [Ipocreiimme cmocoOsl yueta HenuHeiHOCTH. MoMmeHnTsl MHK-011€HOK,
UX HECMEIEHHOCTb, TUCTepcHs OoneHOoK. OleHka aucrepcuu ommbok. Monenb perpeccuu ¢
MHOTHMH OOBSCHSAIOMMUME TepeMeHHbIMA. MHK-orneHkn isi MHOXKECTBEHHOW pPETpecCHm.
Teopema I'aycca — MapkoBa. Onenka aucrnepcuu OmMOKH. Marpuia KOoBapHUaliH OICHOK.
Wnrepnperanus kodpdunmenToB. OLEeHUBAHUE YCIOBHOTO OXHIAHUS M IMPOTHO3HPOBAHUE.
IlocTpoeHne noBepUTENBHBIX MHOXKECTB M IpoBepka runore3. Pacnpenenenns MHK-onenok
KOA(p(UIIMEHTOB U OCTAaTOYHOM CYMMBI KBaJpaToB, t-cTaTHUCTHKA. [loBepUTeNbHbIE WHTEPBAJIBI
JUIS OTAETBHBIX KOX((UIIMEHTOB, OCHOBAHHbBIC Ha 3HAYCHUAX t-cTatucTuk. [IpoBepka rumores:
KPUTHYECKOE MHOXXECTBO M YpPOBEHb 3HAYUMOCTU CTATUCTUYECKOIO KPHUTEPHUS, MOIIHOCTb
KpUTepUs MpHU TPOCTON ambrepHaTtuBe. [IpoBepka rumore3 o 3HAYEHHUSIX KOA(D(HUIIMEHTOB C
WCTIONIb30BaHWEeM  t-cTaTuCTHKW. HaOmomeHHblii  ypoBeHb  3HauuMocTH  (P-3Hauenue).
Cnyuaiinsle perpeccopbl. Acumnrorndeckue cBoiictBa MHK-oneHok. CocTOSATENBHOCTD.
TecTupoBaHne THUNOTE3 C HUCIOJB30BAHUEM ACUMIITOTHYECKUX CBOWCTB. TecTupoBaHMe
MIPOM3BOJIBHBIX OrpaHMYeHHi Ha KodpduuueHTsl. F-cratuctuka. IIpobGiaemMbl MHOXECTBEHHOM
perpeccuonHoit Mozaenu. Bwibop dynkumoHampHOW (opmbl. OmmOku  crienuduKanum.
TectupoBanne Ha ommOku crnenudukanuu. KoppenupoBanubsie perpeccopbl. [IpoGrema
MYJbTUKOJUTMHEApHOCTH.  [IpomymieHHsle  mniepeMeHHble. (CMmelmneHue  oneHok. [Ipokcu-
nepeMeHHble. buHapHBIE W JAHCKpETHBIE OOBsCHSIONME TepeMeHHble. (CreHepupoBaHHBIC
perpeccopsl. [lepeMenHbie, M3MEepeHHBIE ¢ OMMOKON. Hecmyualinas BhIOOpKa W MPOMYIICHHBIS
HaOmonenusi. [Ipobnema reTepockenacTUYHOCTH. TecTUpoBaHWE THUIOTE3 TPU HATWYHH
reTepoCKeIaCTUYHOCTH. TecTUpoBaHUE Ha MPUCYTCTBUE TeTepOCKeNaCTHUHOCTH. OOOOIIEHHbII
MHK. Hoctrynueiit OMHK. Dnporennocts. Mcrounuku suporenHoctu. Cmenienne B MHK-
OLIGHKaX W3-3a DHJOTeHHOCTH. MHcTpyMeHTalbHble  TepeMeHHble. TpeGoBaHust K
MHCTpYMEHTAJIbHBIM NiepeMeHHbIM. 2-cTyneHdarsii MHK. CocTosiTenbHOCTh, acUMIITOTHYECKAs
HOpMaibHOCTE M 3 dextuBHOCTh. TectupoBanue runores. TecTUpoBaHUE THUIOTE3 B
NPUCYTCTBUH  reTrepockeaacTudyHoctd.  [IpoGiemsr  2-ctymenuatoro  MHK.  CnaGwle
WHCTPYMEHTHI. TeCThl Ha SHAOTEHHOCTh. TeCT yCIOBHI CBEPXUICHTHU(DHUKAITUH.

Tema 2. OlieHKa CUCTEM ypaBHEHMIA.

MHK nns cucreM ypaBHEHMHA. DK30T€HHOCTh OOBSCHSIOIMX MepeMeHHbIX. Ctporas
9K30T€HHOCTh. [Ipumepsl cuctem: BHemHe He cBs3aHHbIe ypaBHeHus (SUR), manenmbHbIe
nanable. Bug maTpuiel koBapuanuu omubok. Onenka oobeaunenasiM MHK. Onierxka OMHK u
noctynHeiM OMHK. AcumnroTudeckue cBoictBa. TectupoBanue runote3. OLeHKa BHEIIHE HE
CBA3aHHBIX YypaBHEHUH C OrpaHUYeHUs MM Ha mnapameTpbl. OIEHKa CHUCTEM YpaBHEHUH C
MOMOIIBI0 MHCTPYMEHTAIIbHBIX MepeMeHHbIX. 2-cTynen4yaTeiii MHK st cuctem ypaBHeHuit. 3-
crynenyatbiii MHK. O600miensslii MeTonx MOMEHTOB. Matpuiibl BecoB. OntumainbsHasi MaTpulia
BecoB. BriObop meroma oreHku cucteM. TectupoBaHue rumnore3. CHCTEMBl OTHOBPEMEHHBIX
ypaBHEHUN. DKOHOMHYECKHUE 3a/lau, MPUBOMASIINE K CUCTEMaM OJHOBPEMEHHBIX YpaBHEHHUHU.
Nnentuduxamus. YcnoBuss uckmodeHus. CokpamieHHas ¢opma. JluHelHbIe OrpaHUYCHUS
obmero Buma. YcCloBHS ~ UACHTU(UKAIMH, OTCYTCTBHS  WIACHTU(HUKAIMHM, TOYHOU
uneHTuUKauu U cBepxuaeHTudukanuu. DddeKkTuBHAsS OICHKAa IMapaMeTPOB COKpAIIEHHOMN
dopmbl. Unentudukanuss Ha OCHOBE MPOW3BOJBHBIX OTPAHUYCHUN MEXKIY YPaBHCHHSIMH.
Nnentudukamus Ha OCHOBE OTpaHWYCHUN Ha MaTpUIly KoBapwanuu. HemwHeHHOCTH 10
SHJIOT€HHBIM NIEPEMEHHBIM.



Tema 3. Moaenu maHEILHBIX JaHHBIX.

MortuBanust: npoOiemMa MPOMYLIEHHBIX MepeMeHHbIX @OukcupoBaHHbIE 3PHEKTH,
cinyuaiiaeie 3¢ dexTsl. [Ipeanonoxkenuss 06 ommoOKax: CTporas 3K30T€HHOCTh OOBSICHSIONNX
NEPEMEHHBIX, TONEPUOIHAS 3K30TeHHOCTh. OIIeHKH ypaBHEHHs B pazHOCTAX. OIeHKH MaHenei
co cnydaiiHpiMu d(pdexrtamu. OueHku mnaHene ¢ ¢ukcupoBaHHbIMU dddekTamu. Tect
Xaycmana. Knacrepuszanus HaOIr01eHUI.

Tema 4. HenmuueitHOCTh U 0TOOP

JuckperHeie 3aBUCHMBIE TiepeMeHHBbIC. JIMHEiHass Monenb BeposTHOCTH. I[IpoOuT-
Mozenb. Jloructuueckas wmonenb. OIEHKa METOAOM MAaKCHMAalIbHOTO —TPaBIOMO00uS.
DOHJOTEHHOCTh B OOBACHSIONIMX TE€PEeMEHHbIX. MHOXKECTBEHHAs! JIOTMCTUYECKass MOJIEb.
YrhopsijoueHHbIE JIOTUCTHYECKHE M TpoOuT-Momenu. LleH3ypupoBaHHBIE perpeccuu U
Heciy4aiiHple BbIOOpkH. Tobut-monenu. I'eTeporeHHOCTh M 3HIOT€HHOCTh B TOOUT-MOJEISX.
CenexTuBHasl BHIOOPKA. TECTHPOBAHKUE M KOPPEKIIUS CMEIICHHSI CEIEKTUBHON BBIOOPKHU. OlieHKa
mporpaMM W JKCIepuMeHTOB. [IpoOiema mau3aifHa SKCIEPUMEHTOB M camMooTOop. MeTromabl
OLICHKH C WCIOJb30BaHHWEM propensityscore. MeTOapl OICHKH C  HCIOJH30BAHHEM
MHCTPYMEHTAJIBHBIX IEPEMEHHBIX.

Tema 5. ApanTuBHBIE METOABI aHadW3a BPEMEHHBIX PAAOB. [IporHo3upoBanue 10
moxaensMm ARMA, ARIMA.

CrnaxuBanue BpeMeHHOTO psna. [IporHo3upoBaHue OyaylIuX 3HAYCHWH BPEMEHHOTO
psana. Ckonp3smue cpennue. @unbtp Xoxapuka — IIpeckorra. IlpocToe skcnoHEHIMaNbHOE
crilakuBaHue. J[BOWHOE SKCHOHEHIMAbHOE CriakuBaHue, meton bpayna. Meron Xoombra.
Meton Xonbra — Buntepca. ®@unbstp bakcrepa — Kunra. IlporHozupoBanue mo MoaesisM
ARMA, ARIMA.

Tema 6. [IpuurHHOCTH M 0J10YHAST SK30T€HHOCTb.
[Monatuss mpuumHHOCTH 1O ['pelHmKkepy M OJIOYHONW HK30T€HHOCTH OJHOM T'pyMIIbI
MIEPEMEHHBIX OTHOCUTEIIBHO IPYTOU IPyNIbl NIEPEMEHHBIX.

Tema 7. Meronosnorus BeKTOpHBIX aBToperpeccuii (VAR).

Metononoruss VAR u ee uHcTpymeHTapuil ((QyHKIMHM HMMITyJbCHOTO OTKJIMKAa |
JEKOMITO3UIIMH JUCTIEPCHI OIMMOOK MPorH030B). [IpumMeps ucmoas3oBanust Merogoiorun VAR
JUI1 KOHKPETHBIX CTATUCTUYECKUX JAHHBIX, BOZHUKAIOLIUE TIPU 3TOM 3aTPYAHEHMUS.

Tema 8. HenuueiiHble MOJI€IM BPEMEHHBIX PSAJIOB.

Mogenu BpeMEHHBIX PSJIOB C YCJIOBHOH TI'€TepOCKEeNaCTUYHOCTHIO; MOTHBALUS K HX
ucnonwszoBanuio. Moaens ARCH, ee nenocratku. TectupoBanue Ha ARCH-3¢dpdexr. Moaenu
AR/ARCH. CrangaptuzoBannsie octatku. O06o0mennas ARCH wmomens (GARCH), ee
npeumyiiectBa u HenoctaTku. TectupoBannme Ha GARCH sddexr. Monmenmn AR/GARCH.
Mopens IGARCH. Monenu ¢ sdpdexrom peruara: EGARCH, TARCH. KpuBas BnusHus
HoBocted. [IpoBepka rumore3bl 00 OTCYTCTBMM ACHMMETPHH BJIHMSHHS IUIOXHX U XOPOIIUX
HoBocteil. Kommonentnas GARCH. Mogens GARCH-in-Mean. MuoromepHsie Mozenu
GARCH.

Tema 9. IlpakTuyeckue BOMPOCHI KOMHTETPALMOHHOTO aHAJIN3a HECTALMOHAPHBIX
BPEMEHHBIX PsIIOB. JIMHAMUYECKUI METOJI HAMMEHBIIINX KBAJIPATOB.

Metobl OLIECHMBAHUS JOJTOBPEMEHHOW CBSI3M MEXKIY HECTALMOHAPHBIMH BPEMEHHBIMU
panamu. OueHMBaHHE B TPEyrojbHOW Mozenu. OlEHMBAaHUE pPAHTa KOMHTETpPAlUd METOAOM
MoxanceHa. JlnvHaMu4yeckuil MeTOoJ HauMEHbBIIMX KBaJapaToB. JIMHAMHUYECKH METO.



HAaUMEHBIIUX  KBAApaTOB Uil  KOUHTEIPUPOBAaHHBIX  PsAJOB  IEPBOIO  IOpsAKa
UHTETPUPOBAHHOCTU. JIMHAMUYECKM METOJ HAauWMEHBIIMX KBAApaTOB Il  CHCTEMBI
KOMHTETPUPOBAHHBIX  PANOB, COJEpXKAlledW psAapl  [EPBOIO W BTOPOrO  IMOPSAKOB
MHTErPUPOBAHHOCTH.

4. MarepnaJbl TeKylero KOHTpPOJs yCeBaeMoCTH
00y4yaroIuXxcs ¥ OLeHOYHbIe MaTepHaJibl IPOMEKYTOYHOM aTTeCTALMHU N0 JUCHHILINHE
B xone peanmmzanun aucuumianHsl b1.0.03 «OxoHOMeTpHKa (IIPOABUHYTHIN YPOBEHB)»
UCTIONIB3YIOTCS CIIEAYIOIINE METO/IbI TEKYILEr0 KOHTPOJIS yCIIEBAEMOCTH 00yYarOLIUXCS:
MeTo1pl TEKYIIEr0 KOHTPOJISI YCIEBAEMOCTHU

®dopma KOHTPOIS

Tembl Monynel CP
PerpeccroHHbll aHAJIM3 U HYHAOT€HHOCTh TecTupoBanue
Or11eHKa CUCTEM YPaBHEHUH TectupoBanue
Mojenu naHenbHbIX JaHHBIX. TectupoBanue
Henwuneitapie Momenu 1 oTOOp TecTupoBaHue
AJllanTUBHBIE METOJbl aHalU3a BPEMEHHBIX psAnoB. I[IporHosupoBaHue N0 MOIEISIM Tectnposane
ARMA, ARIMA.

IIpryuHHOCTP U OJI0YHAS 3K30TCHHOCTb. TectupoBanue
Mertonosiorusi BeKTOpHBIX aBToperpeccuii (VAR). TecTupoBanue
Henuneiinble Mopenu BpeMEHHBIX pPsAAOB. Mopaenu BpEMEHHBIX PSOB C YCIOBHOM Tecrapopanme
TreTepOCKEAACTUYHOCTHIO

JpoOHo-uHTErpUpOBaHHBIC psiIbl. HenwHelHbIe MpeoOpa3oBaHUs W CAWHUYHBIC KOPHH. Tectnposane

Ce30HHBIC €IMHUYHbBIE KOPHU.

DK3aMeH MPOBOAMTCS ¢ MPUMEHEHHUEM CIIEIYIOIIUX METOAOB (CPEICTB): MO0 B YCTHOM
(dbopMe 1o 3aITaHHBIM B OWJIETE BOTIpOCaM, JTHUOO B BUIEC TECTHPOBAHUSI.

Martepuanbl TeKylero KOHTPOJIsi ycleBaeMoCTH 00y4arommxcst
TecTbl KOHTPOJIS 3HAHUI

1. MyIbTUKOJUTMHEAPHOCT — 3TO B 9KOHOMETPUKE TEPMHUH, 0003HAYAFOIIINI:

- Meroa, mNO3BONIAIONIMI OLEHUTh NapaMeTpbl MOJIENH, OINUPAsACh Ha CllydyailHble
BBIOOpKH

- CTaTUCTUYECKYIO 3aBUCUMOCTh MEXKIY MOCIE0BATEIbHBIMU JIEMEHTaMHU OJJHOTO psja,
KOTOpPBIE B3SITBI CO CIBUTOM

+ Hannuue auHeHHONW  3aBHCHMOCTH  Mexay  ¢akTtopaMu  (OOBACHSIOIIUMU
MIEPEMEHHBIMH) PETPECCUOHHON MOJIETN

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

- Meron HauMEeHBIIUX MOAYJICH

- Meron HHCTpYMEHTAIBHBIX IEPEMEHHBIX

3. Monenu BpeMeHHBIX psA0B B OKOHOMETPUKE — 3TO MOZCIIU:

- KoTopbie ucmonb3yroTes Uit TOTo, 4TOOBI ONPEAeNIUTh, Kak ce0st OyIeT BECTH TOT WU
MHOH (paKTOp B TEUEHHUE ONPEAETICHHOTO MPOMEXYTKa BpEMEHU

- Kotopeie 1NO3BOJIAIOT MAaKCUMaJbHO TOYHO pAacCUUTaTh IIEpUOJ  BPEMEHH,
TpeOyroumiics Ui TOro, 4ToObl 3HaUeHHe (pakTopa U3MEHUIOCh Ha 3HAUMMYIO BEJIMUHUHY

+ 171 mOCTpOSHHS KOTOPBIX MCIIONB3YIOTCS TaHHBIE, XapaKTEPU3YIOIINe OJUH OOBEKT 3a
HECKOJIBKO MOCJIEZIOBATEIbHBIX MIEPHUOIOB

4. MeTtoa HauMEHbBIINX KBaJApaTOB B SKOHOMCTPUKEC — 3TO MCTO:
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- KOTOpBIﬁ I/ICHOHB?)yeTC}I JUIA pacqua HANUMCHBIINX OTKJIOHCHI/Iﬁ CJIy‘-I&fIHI:IX BCINYHH,
BJIUSIIOIIMX HA KOHCYHBIA Pe3yJIbTaT

+ Koropblil no3BoseT pemarh 3a4a4uy, ONUpasch HA MMHUMHU3ALHMIO CYMMBbI KBaJpaToB
OTKJIOHCHHI HEKOTOPBIX (DYHKITMH OT HCKOMBIX ITEPEMEHHBIX

- Kortopblil mo3BONSET OLEHUTh 3HAUYEHUE HEM3BECTHOIO IapameTpa, MHHUMHU3HUPYS
3HauYeHHUE (PYHKITUU TIPABIOMIOA00US

5. 3aBUcuMas mepeMeHHasi B 5)KOHOMETPHUKE — 3TO:

- [Tapamerp, cocToAIMN U3 CIIy4aliHOW U HECITy4YallHON BEJIUYUH

+ Hekoropas mnepeMeHHasi PErpecCHOHHON MOJENH, KOTopas sBisieTcs (yHKIuein
pPErpeccuy ¢ TOUHOCTBIO 10 CIyYalHOTO BO3MYLICHHUS

- IlepeMeHHas, KOTOpasi MONy4YaeTCsl MyTEM NEPEBO/A KAUYECTBEHHBIX XapaKTEPUCTHK B
KOJINYECTBEHHEBIE, T.€. TyTeM MPUCBOSHUS LU(POBOI METKH

OueHoYHbIe MATEPHAJIBI IPOMEKYTOYHOM aTTEeCTAIUN

Kon
Kon HavnmenoBaHue KOMIIOHEHTa
KOMIIETEHITIH HaunmMeHnoBaHne KoMneTeHMN KOMITOHEHTa B —
KOMITCTEHIINU
CriocobeH TpUMEHSTh
MIPOJIBUHYTHIE Crnoco6eH pUMEHATH IPOABUHYTHIC
OTK OC-3 MHCTPYMEHTAIBbHBIC METO/IBI OIK OC-3.1 WHCTPYMEHTAILHBIC METOAEI PH
9KOHOMHYECKOT0 aHaJIM3a Mpu peLIeHUH 33134 MPAKTHYECKOH
PELIeHNH MPAKTHYECKUX U (MITH) HaIpaBJIeHHOCTH
UCCIIeI0BATEIbCKUX 33134
Cnoco6eH ucnonb30BaTh COBPEMEHHBIE
Crioco0eH HCIoIbp30BaTh WH(OpPMAIMOHHBIE TEXHOJIIOTHH 1
COBpPEMEHHBIE IpOrpaMMHBIE CPEJCTBA JUIsl 00paboTKH
OIIK OC-5 nH(pOpPMALMOHHBIE TEXHOJIOTHU OIIK OC-5.1 nH(pOpMAaLIUK IPU PELICHUH
U IPOrpaMMHBIE CPEJICTBA IIPU YIpaBIEHYECKUX U (UITH)
PEIICHNH IPAKTHYECKUX U (MITH) HCCIIE0BATEIbCKUX 33/1a4,
HCCIIEZI0BATENbCKUX 3a/1a4 OpPHEHTHPOBAHHBIX Ha MPAKTHYECKNE
ACTICKTHI JICITEIILHOCTH
KomnoneHnt .
WHaukaTop olieHuBaHus Kpurepuii onieHnBanus
KOMIICTEHIINU
be3 3arpyaHeHnii 1eMOHCTPUPYET HAaBBIKU
be3 3atpyaHeHuil 1eMOHCTpUpyeT paboTHI C COBPEMEHHBIMH METOIaMU cOopa,
HCIIOJIb30BaHKE C IPUMEHEHHEM 00paboTKK M aHaIM3a IKOHOMHYECKUX U
PIH(bOpMaHI/IOHHO-KOMMyHI/IKaHI/IOHHBIX COIIMAJIbHBIX TAaHHBIX, COBpeMeHHOﬁ
OIIK OC-3.1 TEXHOJIOTHH COBPEMEHHBIX METO/IOB METOAMKOH MOCTPOEHUS SKOHOMETPHUECKUX
cbopa, 06paboTKM 1 aHaIHM3a JaHHBIX, MoIeJIel, MeTOaMH{ U TIPHEMaMH aHaIIn3a
METOJIUK TTIOCTPOCHUS SKOHOMHYECKHX SBJIEHHH U MIPOLIECCOB C
9KOHOMETPHUYECKHUX MOZEIEH TIOMOIIBIO CTAH/IAPTHBIX TEOPETHUCCKUX U
SKOHOMETPHYECKUX MOJeNei
IIpumensieT coBpeMEHHBII be3 3aTpyaHeHnl IPUMEHSIET COBPEMEHHBIM
9KOHOMETPHYECKUI HHCTPYMEHTApHI HKOHOMETPHYECKUH MHCTPYMEHTAPHH JUIs
OIIK OC-5.1 JU1s1 00paboTKM HHGDOPMALIUY TTPH HCCIIeIOBAaHUM SKOHOMHYECKUX PEIICHUN Ha
IIPUHSTHU PELLIEHUI Ha YPOBHE YPOBHE OpraHM3alMil U PhIHKAX
9KOHOMHYECKOI'0 areHTa TPUCYTCTBHSI OpTaHN3AMN

TunoBble OLIEHOYHbIE MATEPHAJIBI IPOMEKYTOYHOH aTTECTALlUH
[TpoMexyTouHas aTTecTanus IO JUCLMILIMHE MPOBOIUTCS B BHJE DK3aMEHA, KOTOPBIN
MIPOBOJIUTCS B yCTHOU (hopMe OTBETa Ha BOIPOCHI U JOMOTHUTEIBHBIE BOIIPOCHI.
[TpomerxkyTouHast aTTecTalusi IPOBOJUTCSA C COOJIIOJCHUEM CIIEAYIOUIMX TpeOOBaHUM IO
npoueaype B yctHoi ¢opme. Ha sk3ameHe oOyuarommecs caMOCTOSITENIbHO TOTOBAT OTBETHI Ha
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BOMPOCHI OHJIETa MPOMEKYTOYHON aTTeCTAIly 1Mo auciuIuimae. OTHOBPEMEHHO MPUCYTCTBYIOT
Ha TPOMEXKYTOYHOH arTectauu He Oomee & denoBek (IMOATOTOBKA OTBETa, OTBET
npenoaaBarento). OOyJarmuiics Ipu BX0Ie B Ay TUTOPHUIO TIpU ceOe UMEeT TOIbKO MUCHMEHHBIE
NPUHAIISKHOCTH (PYyYKy WiIH Kapanpaam). bymary, HeoOXOmuMyro IUIsl TIOJTOTOBKH, BBIIAET
npenoaaBarens. OOyuaronuiicss 6eper Owier, emy npeaoctaBisiercs 30 MUHYT AJIs TOATOTOBKHU
YCTHOTO OTBETa Ha BOIPOCHI OMIIeTa.

OreHka 3HaHUH 00yYaIOIIErocss HOCUT KOMIUIEKCHBIN XapaKTep U OMPEAEIIeTCs OTBETOM
Ha JK3aMCHe.

BrimonHenue Bcex 3aaHMl TEKYIIETO KOHTPOJS SIBISETCS JKENATeNbHBIM IS BCEX
oOydJaronuxcsi.

Onenka 3HaHWM OOydYaromerocss Ha JK3aMeHEe SBISIETCS OaUTbHOW  («OTIUYHOY/
«XOPOIIOY / «YIOBIETBOPUTEIHLHOY / «HEYAOBICTBOPUTEIHHOY ).

IIpyuMepHBbIi epevyeHb BOMPOCOB /JIsl MOATOTOBKH K IK3aMeHy

1. DTanbl SMIOUPUYECKOTO aHAM3a SKOHOMHMYECKHMX 3ajady. Tumbl JaHHBIX.
CTpyKTypHOE U HECTPYKTYPHOE MOJEIUPOBAHHUE.

2. [lpuynHHO-CHENCTBEHHAss CBS3b M NPUHOMIN  ceterisparibus.  YcimoBHOe
MareMartndyeckoe oxunanue. Kitaccuueckas TMHeMHAst MOJIEIb PETPECCUM.

3. Onenka MeTooM HauMeHbIuX KBazapaToB. Beion MHK-oneHok. [Togobpannbie
3HaueHus u octatku. KadectBo moabopa.

4. Koadduiments! perpeccun, nsmenenue macmraba. [Ipocrelinme crnocoObl ydyera
HEJIMHENHOCTH.

5. Mowmentsl MHK-o11€HOK, HX HECMELIEHHOCTD, IUCIIEPCHS OLIEHOK.

6. Onenka aucriepcuu omuOOK. Mojenb perpeccid ¢ MHOTUMHU OOBSCHSIOIIMMHU
nepemeHHbIMU. MHK-o11eHKH [17151 MHOXKECTBEHHOM perpeccum.

7. Teopema ["aycca — MapkoBa. O1ieHKa TUCTIEPCUU OIUOKH.

8. Martpunia koBapuanuu omeHok. MHrepnpetarnust koddduiueHToB. OneHUBaHNE
YCJIOBHOTO OXHUJAHUS U IPOTHO3UPOBAHUE.

9. IlocTpoeHre AOBEPUTENBHBIX MHOXKECTB M IpOBEpKa Iumote3. PacnpeneneHus
MHK-onenok k03¢QGUIIHIEHTOB U OCTATOYHOW CYMMBI KBaIpaTOB, t-CTAaTHCTHKA.

10.  JloBepurenbHBIE HMHTEPBAIBI ISl OTIACIBHBIX KO3(PQPUIMEHTOB, OCHOBAHHBIC Ha
3HAYECHUAX t-CTaTUCTHUK.

11.  IlpoBepka THUIOTE3: KPUTUYECKOE MHOXKECTBO U YPOBEHb 3HAYMMOCTHU

CTAaTHCTUYECKOTO KPHUTEPHs, MOIIHOCTh KPUTEpHS TpPH NPOCTOM anmbTepHatuBe. [IpoBepka
TUMOTE3 O 3HAYCHHUAX KOX(P(OUIMEHTOB C HCIIOJIBb30BaHUEM t-CTATHUCTUKH. HabmaroneHHbII
ypoBeHb 3HaUYUMOCTH (P-3HaueHME).

12. Cnyuaiinele  perpeccoprl.  Acumnrorudeckue  cBoiictBa ~ MHK-oneHok.
CocrosTensHOCT. TecTUpOBaHME THIIOTE3 C UCIIOJIB30BAHUEM ACUMITOTUYECKUX CBOMCTB.
13. TectupoBanue NpOM3BOJIBHBIX OTpaHUYECHUN Ha Kod(pduuueHTsl. F-cratucruka.

[TIpoGneMbl MHOXXKECTBEHHOM PpPETrpecCHOHHONW Mojenu. Bwibop dyHKIHOHATHHOW (OPMBL.
Oumbku crierupuKaum.

14. TectupoBanne Ha omuOKku crnenudukanuu. KoppeaupoBaHHBIE PErpeccopsl.
[Tpobaema MyTbTUKOJITUHEAPHOCTH.

15. [Iponynienneie nepeMeHHbie. CMmenieHue oneHok. [Ipokcu-nepeMeHHsIe.

16.  bunapHple W JAHUCKpPETHBIE OOBSCHAIOUIME TepeMeHHble. CreHepupoBaHHbIE
perpeccopsl. [lepemenHbIe, UI3MEPEHHBIE C OITMOKOM.

17.  Hecnyuaiinas  BbiOOpka W  mpomylueHHble  HaOmonenus.  [IpoGrema

TeTePOCKEIaCTUYHOCTH. TE€CTHpOBaHMWE THUIOTE3 TMPH HAJIUMYUH TETEPOCKETACTUYHOCTH.
TectupoBaHue Ha PUCYTCTBHE TETEPOCKETACTUIHOCTH.

18. O600mennbii  MHK. Jloctymasiii OMHK. Onporennocts. HMcTrounuku
sHaoreHHoctH. CMemnenne B MHK-onieHkax m3-3a SHIOI€HHOCTH.
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19.  HHCcTpyMeHTanbHbIE  MepeMeHHble. TpeboBaHMS K  HHCTPYMEHTAIbHBIM
nepeMeHHbIM. 2-ctyneH4yatsii MHK.

20. CocCTOSITeIbHOCT, ~ aCUMITOTHYECKAass HOPMalIbHOCTb U 3(P(PEKTUBHOCTD.
TectupoBanue runores. TecTupoBaHUe THIIOTE3 B IPUCYTCTBUM FE€TEPOCKETACTUYHOCTH.

21.  IIpobnemsl 2-crynenyaroro MHK. Cia0Obie HHCTpYMEHTHI.

22. TecTsl Ha HSHAOTEHHOCTH. TeCT yCIOBUI CBEPXUICHTU(DUKAIUH.

23.  MHK nns cucteM ypaBHEHHA. DK30I€HHOCTh OOBSCHSIOUINX TIEPEMEHHBIX.

24. Crporasi sk30reHHOCTh. [IprMepsl CHCTEM: BHELIHE HE CBS3aHHBIE YPaBHEHUS

(SUR), nanenbHble JaHHbIE. By MaTpuIsl KoBapuauy OMHOOK.
25. Onenka oO0vemquueHnabiM MHK. Onenka OMHK u  goctymaeim  OMHK.
AcUMITOTHYECKHE CBOWCTBA.

26. TectupoBanne rumnore3. OIllEHKa BHEIIHE HE CBSI3aHHBIX YpPaBHEHUU C
OTpaHUYCHUSIMU Ha TTapaMETPHI.

27. OlleHKa CHUCTEM YpPaBHEHUW C MOMONIBI0O MHCTPYMEHTAJIbHBIX MEPEMEHHBIX. 2-
crynen4arsiit MHK nns cucrem ypaBHenuit. 3-ctynenuarsiii MHK.

28. O06001IeHHBIN METOT MOMEHTOB. MaTpuiibl BecoB. OnTUMabHas MaTpUIla BECOB.
Bri6op MeTona onieHKH cucteM. TecTupoBaHHE THIIOTE3.

29. CucteMbl OJJHOBPEMEHHBIX YPAaBHEHUN. JKOHOMHUYECKHE 3a/1a4d, MPUBOISAIINE K

crcTeMaM OJIHOBPEMEHHBIX ypaBHeHUH. Mnentudukanus. YcnoBus uckimodyenus. CokpaiieHHast
dbopma. JInnelinbie orpaHudeHHs OOIIETO BUIA.

30.  VYcnosus UICHTH(HKALINY, OTCYTCTBHS UICHTH(PHKALINY, TOYHOU
uneHTuUKauu U cBepxuaeHTudukanuu. DddeKkTruBHAsS OICHKAa IMapaMeTPOB COKpAIIEHHOMN
(bopMmBI.

31. Nnentudukaius Ha OCHOBE MPOM3BOJIBHBIX OIPAHMYCHUN MEXITY YpPaBHEHHUSIMHU.

Wnentudukanyus Ha OCHOBE OrpaHMYEHM Ha MAaTpully KoBapuanuu. HenuHeHHOCTH 1O
SH/IOT€HHBIM IIEPEMEHHBIM.

32. MotuBauus: npobiemMa MponyIeHHbIX epeMeHHbIX. PUKCHpOBaHHBIE 3(D(EKTHI,
ciy4aiiabie 3G eKThl.

33.  IlpeamonoxkeHust o0 ommuOKax: cTporas SK30I€HHOCTh  OOBSCHSIOIIUX
MIEPEMEHHBIX, IOTIEPHOHAS IK30T€HHOCTbD.

34. OneHku ypaBHEeHHUs B pasHOCTIX. OLeHKH MaHenel co ciy4ailHbIMu 3ddexkramu.
Ornenku manene ¢ GuKcupoBaHHBIME 3P hEeKTamMHu.

35. Tect Xaycmana. Knactepuzanus HaOIr01eHUH.

36. JlucKkpeTHbIE 3aBUCHUMBbIE NTepeMeHHbIE. JInHEeHAas MOJEIb BEPOSTHOCTH.

37. [Tpobut-monens. Jloructuueckas mojenb. OIEHKa METOJOM MaKCUMAaTbHOTO
MIPaBIOTIOI00MS.

38.  DHAOTeHHOCTh B OOBSACHSIOMINUX ITEPEMEHHBIX.

39. MHOXeCTBEHHAs] JIOTUCTHYECKAas MOJEJNb. YIOPSJOYECHHBIE JOTHCTUYECKHE W
IPOOUT-MOAETIH.

40. [{en3ypupoBaHHBIE PETPECCUH M HECITyYallHbIE BEIOOPKH.

41.  ToOut-monmenu. I'eTeporeHHOCTb M  HHAOTEHHOCTh B  TOOUT-MOAETSX.
CenextuBHas BbIOOpKa. TecTHpoBaHHe U KOPPEKLHS CMELICHHSI CEJIEKTUBHOM BHIOOPKHU.

42. CrnaxuBaHue BpeMEHHOTO psna. [IporHozupoBanue OyIylmMX 3HAuYCHHUHA
BpeMeHHOro psga. Ckonp3samue cpennue. Dunptp Xoapuka — Ilpeckorra. Ilpocroe
SKCIIOHEHIIMAJIBHOE CIIIaXKUBAHHE.

43, JIBOWiHOE SKCHOHEHIHMAJIbHOE CriaxuBaHue, meron bpaynHa. Merox Xombra.

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

44. [TousTHs mpUUMHHOCTH 110 ['peliHmKepy U 610YHON SK30T€HHOCTH OJIHOM TPYTIITBI
MIEPEMEHHBIX OTHOCUTEIIBHO IPYTOU IPyIIbl NIEPEMEHHBIX.
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45.  Metogonorus VAR u ee uHcTpyMeHTapuil ((QyHKIMHM HMITYJIbCHOTO OTKJIHMKA U
JEKOMITO3UIIMH TUCTIEPCUI OIIMOOK MPOTHO30B).
46. ComnpsikenHble pactipesenieHus. baliecoBckue TodeuHble OleHKU. baifecoBckue

JIOBEpUTENIbHbIE MHTEPBAJIbI. bailecoBckas mpoBepka runorte3. baliecoBCKkre BBIBOJBI B MOJIEIU
HOPMAaJIbHOW JIMHEWHOU pEerpecCHH.

47. Meroapl  MOJydYeHHs ~ BBIOOPOK M3 allOCTEPHOPHOTO  pacIpeesieHUs.
CommmupoBanue 1o ['u66cy. Anroputm Metpononuca. Anroputm Metpomnonuca — ["actunrca.
BaiiecoBckuii moaxoa B MOAENISAX MPOCTpaHCTBA cocTosiHui. @uinbTp Kanmana.

48.  Kouctpykuus anroputma. @uibTpanus u criaxubaHue. CTpyKTypHbIE MOJENIN
BpeMEHHBIX psnoB. baiiecoBckue VAR. AnpuopHoe pacnpenenenne Munnecotsl/JIutrepmana.
49.  Mojgenu BpEMEHHBIX PSAJOB C YCIOBHOW IeTE€pPOCKENACTUUHOCTHIO; MOTHBALMS K

UX HUCIIOJIb30BAHHUIO.

50. Mogens ARCH, ee nenmocratku. TectupoBanue Ha ARCH-addexr. Moapenu
AR/ARCH. CrangaptuzoBannsie octatku. O06o0mennas ARCH wmomens (GARCH), ee
npeumymiectBa u HenoctaTku. TectupoBanume Ha GARCH sddexr. Monenn AR/GARCH.
Mopens IGARCH. Mogenu ¢ a¢dexrom peraara: EGARCH, TARCH.

51. KpuBast BaustHuss HOBocTeil. IlpoBepka rumore3sl 00 OTCYTCTBUU aCHUMMETPHH
BIUSHUS TI0XUX B Xopommx HoBocTel. KommonentHas GARCH. Monens GARCH-in-Mean.
Mmuoromepnsie Moaenu GARCH.

52. JlpoOGHO-uHTETprpOBaHHBIE BpeMeHHble psnbl. Mogens ARFIMA. Ilposepka
TUITOTE3bI €TMHIYHOTO KOPHS M HeIMHEHHbIe MpeoOpa3oBaHNs BPEMEHHBIX PAIOB.

53. Br16op Mexay nmpoBepKOi HAIMUWS €IUHUYHOTO KOPHSI B YPOBHSX M MPOBEPKOU
HAJINYMS €IMHUYHOTO KOpHS B jorapudmax ypoBHeld. MoTUBAIMsI K PACCMOTPEHHUIO MOJIETEH C
CE30HHBIMU €IMHUYHBIMU KOpHsAMHU. [IpoBepka TrumoTre3 O HaIUYUM Yy BPEMEHHOTO psia
CE30HHBIX €IUHUYHBIX KOPHEH.

54. Metoabl  OlIEHHMBAHUA JOJITOBPEMEHHOW CBSA3M MEXIY HECTallMOHAPHBIMU
BPEMEHHBIMH pSAaMU.

55. OuenuBanve B TpeyroibHOM Moaenu. OIlleHMBAaHWE paHra KOMHTErpaluu
MmeTooMm MoxanceHa.

56. JlnHaMu4ecknii MEeTOJ HAaMMEHbIIMX KBajpaToB. JluHaMHuYecKHUil MeETo.

HanMEHBIIINX KBaJIpaTOB JUTSt KOUHTETPUPOBAHHBIX pAIOB IepBOro MopsaKa
WHTETPUPOBAHHOCTH.

57. JIMHaMHUYeCKUM METO/ HaMMEHBIINX KBaJpaToOB s CHUCTEMBI
KOMHTETPUPOBAHHBIX  PSIOB, COJAEpJKallled  psiAbl  MEPBOrO0 W BTOPOrO0  MOPSIKOB
WHTETPUPOBAHHOCTH.

IIkana oueHnBaHusi (3K3aMeH)

Ouenka (mo 4-
0a/LJILHOM 1IKaJIe)
Y oOyuaromierocst cGpOpMHpPOBaHbl YBEpEHHBbIE 3HAHMs, YMEHUS U OTJIIMYHO

HaBbIKM, BKJIIOYEHHbIE B  COOTBETCTBYIOIIMH  3Tall  OCBOEHUS
KOMIIETEHIIMH, OH TIJIIyOOKO M TIOJHO OCBEIIAeT TEOPETUYECKHUE,
METOJIOJIOTUYECKUE W TPAKTHUYECKHUE acCHEeKThl BOIMPOCA, IPOSBISET
TBOPUECKHN  MOAXOJ K €ro WU3JIOXKEHUI0 U JEMOHCTPHUPYET
TTMCKYCCUOHHOCTh  NMPOOJEMAaTHKH, a Takke TIJIyOOKO U  TIOJIHO
PacKpbIBae€T  JIOMOJHUTEIBHBIE  BOMPOCHL.  OTambl  KOMIIETCHIIHH,
MpeayCMOTpEeHHBIE paboueii mporpaMmoii, chopmupoBanbl. CBOOOIHOE
BlIaJICHHE MaTrepuasoM. JlocTaTOYHBIM YpOBEHb 3HAKOMCTBA  CO
CIelualbHOM  HayyHOM  jureparypoil.  IIpakThueckue  HaBBIKY
npodecCHOHAIBHON N1eATeNbHOCTH copMupoBanbl. OOyuaromuiicss He
3aTpyJHSETCSl ¢ OTBETaMH IPHU BUAOWU3MEHEHUM 3a/laHui, MPaBUIIBHO

Onucanue NIKAJbI
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00OCHOBBIBACT TPHUHATHIE PEUICHUS, BJIAJEeT Pa3HOCTOPOHHUMHY
HaBbIKAMU M IPUEMAaMU BBIIIOJIHEHUS IPAKTUYECKUX 3a1a4.

CraBUTCS NIPHU MOJIHBIX, HCYEPIIBIBAIOIINX, APTYMEHTUPOBAHHBIX OTBETAX|
Ha BCE OCHOBHBIE U JOIOJIHUTEJIBHBIE BOIPOCHI. JTalbl KOMIIETCHLHUH,
MpeIyCMOTPEHHBIE paboyeil mporpaMMoid, chopMHpoBaHBL. JleTanbHOe
BOCIIPOU3BECHUE yueOHOro Marepuana. llpakTuueckue HaBBIKY]
npodeccroHanbHON JeSITENIbHOCTU B 3HAYUTEIbHOU Mepe
copmupoBanbl. Ilpuemiiemoe yMeHHE CaMOCTOSITEIBHOTO peEIIEeHUs]
MPAKTUYECKUX 3aJad C OTACJIbHBIMM D3JIEMEHTaMH TBOPYECTBA.
OOyuaromuiicss TBEpJIO 3HAET MaTepuall TUCLMIUIMHBL, TPaMOTHO M IO
CYLIECTBY H3J1aracT €ro, He JOIyCKas CYLIECTBEHHBIX HETOYHOCTEH B
OTBETE HA BOIPOCHI, IPAaBUJIBHO IIPUMEHSAET TEOPETUUYECKHUE TOJIOKEHUS]
[P  pEUIeHMM TNPAKTUYECKUX  BOMNPOCOB M 334ay,  BIAJEET
HE00X0IMMBIMU HaBBIKAMU M IPUEMaMHU UX BBIIOJIHEHHUS.

CraBuTCSl, €CIM JTanmbl KOMIIETEHIUH, NpPeIyCMOTPEHHBbIE padouei
nporpamMmoii, copMupoBaHsl He B OJaHON Mepe. Hanmuune MUHMMaIbHO
TOIYCTUMOIO  YpOBHS B YCBOGHHMM Y4YeOHOro MmaTepuansa U B
CaMOCTOSITEJIbHOM ~ PEIIEHUU MpakTU4eckux 3ajad. [Ipakruueckue
HaBBIKH MPO(EeCCHOHATBHON 1A TeTFHOCTH C(OPMHUPOBAHEI HE B TTOJTHOM
Mepe. OOyuaromuiicsl MOKa3bIBaeT 3HaHUS TOJILKO OCHOBHOTO MaTepuaia,
HO HE YCBOWJ €ro JeTajied, JIOMYyCKAaeT HETOYHOCTH, HENpaBUIbHBIC
(OpMYIMPOBKH, HapylIEHUs JIOTUYECKOH IOC/Ie0BaTeIbHOCTH B
M3JI0’)KEHUU NPOrpaMMHOI0 MaTepuana, WUCIBITHIBAET 3aTPyAHEHMs MpH
BBINIOJTHEHUH [TPAKTUYECKUX 3a]a4

CraButcsi, eciau OOydaloOIIMHCA HE 3HAET U HE INOHHMMAET CYIIHOCTH|
BOIIPOCOB M IpeUlaraéMblX  3afad.  OJTanbl  KOMIETCHIIMH,
[peyCMOTpPEHHbIE  pabouell  mporpamMmol, He  CQOPMHUPOBAHBI.
HenocraTouHblli YpOBEHb YCBOEHUS MOHATHMHOIO amnapara U HaJaudue
(parMeHTapHbIX 3HAHUN 1O MPOrpaMMHOMY MaTepualy JAMCLUUIUIMHBI,
00y4aroIuiicst JIOMyCKAaeT CYyIIECTBEHHbIE OIIMOKHM, HEYBEPEHHO, CHEYIOBJIECTBOPUTEIBHO)
0OJBIIMMHU 3aTPYyJIHEHUSMU pellaeT NPaKTUYECKUEe 3aJayd WIH He
CIPaBIETCS C HHUMHU CaMOCTOATENbHO. OTCYyTCTBHE MHHHMAJIBHO
TOITYCTUMOI'O YPOBHSI B CaMOCTOSITEJIBHOM PEIIEHUU MPaKTHYECKHX
3afgad. [IpakThyeckue HaBBIKM NPO(PECCHOHANBHOM JEATENbHOCTH
c(hOpMUPOBAHBI B HEJIOCTATOUHOM O00BEME.

XOPOIIIO

YAOBJICTBOPHUTCIBLHO

S. MeToanuyeckue MaTepuaJibl 10 0CBOCHUIO AUCHUIITHHbBI

Memoouueckue ykazanus no camocmosamenbHol N0020MoeKe K 3aHAMUAM JIeKYUOHHOZO0,
NPAKMUYECKO20 (CEMUHAPCKO20) MUNA.:

[TonroroBka K 3aHATHSAM JOJDKHA HOCHTh CHCTEMAaTHYECKUH XapakTep. DTO MO3BOJIUT
oOyuarolemMycs B IOJTHOM 00beMe BBITIOJHUTH Bee TpeOoBaHus npernoaasareis. O0ydaromumces
peKOMeHyeTCs u3ydyaThb KaK OCHOBHYIO, TaK M JONOJHHUTENIBHYIO IUTEpaTrypy, a TaKke
3HAaKOMHUTHCS C VIHTEpHET-HCTOYHMKaMH (CIIMCOK TpHBeNeH B pabodell mporpaMme IO
JTCLIUTUTHHE).

Memoouueckue pekomenoayuu no GbINOJIHEHUIO MECHOB8bIX 3A0AHULL

Jlsis1 BBITIOJTHEHMSI TECTOBOTO 3aJaHusl, MPEXKIE BCEro, cielyeT BHUMATEIbHO MPOYUTATh
MOCTaBJICHHBIN Bompoc. [locie 03HaKOMIICHHS ¢ BOIPOCOM CIIEAYET MPHUCTYNATh K MPOYTCHUIO
Ipe/UlaraéMblX BapuUaHTOB oOTBeTa. HeoO0XoauMo MpoyMTaTh BCE BapHAaHTBl W BBIOpATh
OJTMH/HECKOJIbKO TIPABMIIBHBIX OTBETOB (B 3aBHCHMOCTH OT BOITPOCA).
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Ha BeimosiHeHue Tecta OTBOAUTCS OrpaHudYeHHOe BpeMs. OHO MOMKET BapbUPOBATHCS B
3aBHCHUMOCTH OT YpPOBHSI TECTHPYEMBbIX, CIOKHOCTU U oObeMa TecTa. Kak mpaBmiio, Bpems
BBITIOJIHEHUSI TECTOBOTO 3aIaHUs onpeesieTcs: u3 pacuera 45-60 cexyHa Ha OJUH BOIIPOC.

Kputepun olieHKH BBIMOJIHEHHBIX CTYJEHTAMH TECTOB ONPEAEISAIOTCS MpPEernoaaBaTeieM
CaMOCTOATENbHO. PEKOMEHIYIOTCS CIEAYIOIINE KPUTEPUN OLIEHKHU:

I. 80-100% mpaBUIBHBIX OTBETOB — KOTIUYHOY;

2 66-79% NpaBUIBHBIX OTBETOB — «XOPOIIO»;

3. 55-65% npaBUWIBHBIX OTBETOB — «YOBJIETBOPUTEIBHOY;

4 MeHee 55% NpaBUIIbHBIX OTBETOB — «HEYIOBJIECTBOPUTEIHLHOY.

[Tpu moaBeeHNHM UTOTOB MO BBIIOJIHEHHOW paboTe peKOMEHAyeTCsl MPOaHAIU3UPOBAThH
JOTYIIEHHBIE OMIMOKH, TPOKOMMEHTHPOBATh HMEIOIINECS B TECTAX HEMPABUILHBIC OTBETHI.

6. Y4eOnas muTeparypa u pecypcbl HHGOPMALHOHHO-
TeJIeKOMMYHHUKAIMOHHOM ceTu UHTEpHET
6.1 OcHoBHas TuTEpaTypa
1. Mapnac, A.H. DxoHomeTpuka: y4YeOHMK W TPAKTHKyM JUIsI BY30B /
A. H. Mapnac. — 2-e u3na., ucnp. u non. — Mocksa : M3garensctBo FOpaiir, 2021. — 180 c. —
(Beiciiee  ob6pazoBanme). — ISBN 978-5-9916-8164-3. — Tekcr : DdIEKTPOHHBIH //
Oo6pazoBarenbHas miardopma FOpaiit [caiit]. — URL: https://urait.ru/bcode/470285
2. HemugoBa, O.A. DKOHOMETpHKA : Y4YEOHMK W TPAKTUKYM IS BY30B /
O. A. lemunioBa, JI. 1. ManaxoB. — Mocksa : UznarensctBo IOpaitt, 2021. — 334 c. —
(Beictiee  ob6pazoBanme). — ISBN 978-5-534-00625-4. — Tekct : DdIEKTPOHHBIH //
Oo6pazoBarenbHas miardgopma FOpaiir [caiit]. — URL: https://urait.ru/bcode/469219
3. Koctpomun, A.B., Dxonomerpuka : yueObnoe mocooue / A.B. Kocrpomun, P.M.
Kynpakussn. — MockBa : KuoPyc, 2021. — 228 c. — ISBN 978-5-406-08124-2. —
URL:https://book.ru/book/939179
6.2 JlonotHuTEIBHAS JIUTEPATYPA
1. DxoHOMeTpHKa : yueOnuk 11 By3oB / M. U. Enuceesa [u ap.] ; mox penakiueit .
. Enuceesoii. — Mocksa : U3narensctBo FOpaiit, 2021. — 449 ¢. — (Briciiee oOpazoBanue).
— ISBN 978-5-534-00313-0. — Texkct : anektponHsiii // ObpazoBarenbHas miatdopma FOpait
[caiiT]. — URL: https://urait.ru/bcode/468366.

6.3. HopmaTuBHBIe NPaBOBbIE JOKYMEHTHI H HHAsSI PaBOBasi MH(popMaLus
HE MpeJnosaraeTcs.

6.4 UnTepHeT-pecypchbl
1. https://minfin.gov.ru/ - MunucrepctBo ¢unancoB Poccuiickoit ~ ®Deneparyn
(ourmanbHBINA CalT).
2. https://www.nalog.gov.ru - ®enepanbHas HaJoroBas ciry:x6a (ouImanbHbINA CalT).
3. https://roskazna.gov.ru/ - ®enepanpHOE Ka3HAYEHCTBO (OPHUITHATBHBIN CANT).
5. https://cbr.ru/ - Hentpansusiii 6ank Poccuiickoit @eneparyiu (0PUITHMATBEHBIN CAHT).
7. https://sfr.gov.ru/ - Coumanbnbiii hpoua Poccun (odunmanbHbIi caiT).

8. https://www.ffoms.gov.ru - ®enepanbHblii (QOHI 005S3aTEIHHOTO MEAUIIMHCKOTO
cTpaxoBaHUsA(O(UIIUATIEHBIN CalT).
10.  http://www.tfoms22.ru/ - TepputopuanbHbIi doHn  00s3aTETBLHOTO

MEIMIIMHCKOTO CTpaxoBaHUsI AJTalCKOro Kpasl.
11. https://econom22.ru/ - MUHHUCTEPCTBO IKOHOMHYECKOTO Pa3BUTHUS AJITAliCKOTO Kpas
12. https://www.altairegion22.ru/ - opunmanbHbIN cCallT ANTaiiCKOTO Kpas
13. https://www.testfirm.ru/ - caliT mpoeKTa CpaBHUTEIHHOIO aHaln3a (PUHAHCOBOTO
COCTOSIHUS POCCUMCKUX OPTaHU3aIMil
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6.5 UHble HCTOYHUKH
He npennonaraercs.

7. MarepuajbHO-TeXHHYeCcKasi 0a3a, HHPOPMALMOHHbIE
TeXHOJIOTHH, IPOrpaMMHOe odecrieyeHHe H HH(POPMALHOHHbIE CIIPABOYHbIE CHCTEMbI

s obGecrieuenust ydaeOHoro mporecca mo b1.0.03 «DxoHomerpuka (IpOIBHHYTHII
YpOBEHb)» (uiIMan pacrojaraeT y4eOHBIMH ayJUTOPUSMHU JUISI TPOBEACHUS 3aHATUH
JIEKIMOHHOTO THUIA, MPAKTHUYECKUX 3aHATUN, TPYNIOBBIX M WHAMBHUIYaAJIbHBIX KOHCYJbTALlUH,
TEKyIIETr0 KOHTPOJS W MPOMEXKYTOYHOM aTTecTaluu, a Takke MOMEIICHUSIMH IS
CaMOCTOSITENILHOM  pabOThl W MOMEIIEHUSMU JUIsl XpaHEHUs U NPOPHIAKTUYECKOTO
00CITy’)KUBaHUsI Y4eOHOTO 000PYAOBAHMUS.

B Cucreme onnaiin-obyuenusi Anraiickoro ¢unuana PAHXul'C co3nan xypc Ha Oasze
wiatgopmsl Moodle. J{nst qocTyna K Kypcy CTYACHTBI IPOXOIAT MPOLEAypy perucrpanuu. B
Kypce OTpakeHbl MOAYJIM U TeMbl C yueOHBIMU MaTepualaMU U CChUIKAMM Ha JINTEpaTypHBIE
HCTOYHHUKH.

st peanuzanuu IPOrpaMMBbI bunnan oOnanaer BBIUHCIUTETbHBIM
TEJIEKOMMYHHUKAIIHOHHBIM 00OpYJIOBaHWEM U JIMLEH3MOHHBIMU IPOrPAMMHBIMH TMPOIYKTaMHU
Microsoft Office (Excel, Word, Outlook. PowerPoint u np.) m apyrumm maTepuasbHO-
TEXHUYECKUMHU pecypcaMi, HEOOXOTUMBIMH ISl peaju3allMyd JUCLMIUIMHBIL, B TOM YHCIE
JOCTYIIOM K COBpPEMEHHBIM MNpOo(ecCHOHAIBHBIM 0a3aM JaHHBIX M HHQOPMAIMOHHBIM
CIpaBOYHBIM cucTeMaM. Ha mpakTudeckux 3aHATHAX Hcmoib3yercst maker SPSS Statistics —
MHOTO(YHKIIMOHAIbHASL TporpamMma JJisi PelIeHUs HCCIEeNOBAaTeNbCKUX W OH3HEC-33/1ay MpH
MIOMOIIY aHAJIM3a JaHHbIX.

bubnuoteka AnTaiickoro bunuana PAHXul'C uMeeT pOPHIHHYIO
oubnmorpadudeckyro 6a3y, 000pyAOBaHHBIN HEOOXOAMMOIN TEXHUKOH YUTAJIBHBIN 3all, UMEET
BbIXOJ B IHTEpHET.

JIeKIIMOHHBIE ayJAWTOPHM OCHAIIECHBI BHJCONPOCKIIMOHHBIM O00OpYIAOBAaHUEM ISt
MPOBEJCHUS TPE3eHTAlUl, a TaKXkKe CpeACTBAMHM 3BYKOBOCIIPOM3BEACHUS;, MOMEIICHUS IS
MPAaKTUYECKUX 3aHATHH YKOMIUIEKTOBaHbI yueOHOH Mebenbro. KoMmbioTepsl BO Beex y4eOHBIX
ayIUTOPUSIX MOAKIIOUEHBI K ceTu HTepHeT.

CryneHTbl M3 YMCIa JHI C OTPAHUYEHHBIMH BO3MOXKHOCTSAMHU 370POBBSI 00ECIICUEHBI
MEYaTHBIMU M 3JIEKTPOHHBIMU 00pa3oBaTENbHBIMU pecypcaMu B (popmax, aJanTUPOBAHHBIX K
OTpaHUYEHUSM UX 3/10POBBSI.
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