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1. IlepeyeHsb MJIAHUPYEMBIX Pe3yJIbTATOB 00y4eHHS MO AUCHUILIHHE (MOAYJII0),
COOTHECEHHBIX C IVIAHNPYEMbIMH Pe3yJIbTATAMM OCBOCHHUS MPOrPaMMbI
1.1. Iucuummaa B1.6.07 «OxoHoMeTpuka (IpOABHHYTHIH YpOBEHB)» 00OeCHeunBaeT
OBJIQJICHHUE CIEAYIOUIMMH KOMIIETEHIUSIMHU:

Kon HaumenoBanue Kon HaumMmeHoBaHMe KOMIIOHEHTA
KOMIIETEHIIN N KOMIIETEHIINU KOMITOHEHTA KOMIETEHIINU
KOMITETEHIINH

CriocobeH TpUMEHATh
TIPO/IBUHYTHIC

OIIK-2

HWHCTPYMEHTAIbHBIC METOJIBI
9KOHOMHYECKOT'0 aHaM3a Npu MIPaKTHYECKOH HaIlpaBIEHHOCTH
pELIeHNH TPaKTHYECKUX N(1IIN)
HCCIIEI0BATENbCKHX 33/1a4

Crocoben MIPUMEHSTh
TIPOJIBUHYTHIE HWHCTPYMEHTAJIbHBIC

OIIK-2.2 METOAbI npu  peuICHUU 3a1a4

1.2. B pe3ysabpTate OCBOCHHUS JUCHMILIMHBI Y CTYACHTOB JOJKHBI ObITh CHOPMHUPOBAHBDIL:

OIEepPaTUBHBIX  ILIAHOB
[Pa3BUTHS OpraHU3ALIH

OIIK-2.2

OTO/TO Kon PesynbraTel 00yueHus
(npu Hanuvuu KOMIIOHCHTa
npogcmandapma)/ KOMITCTCHIIUU
TPYZOBBIE WIIN
npodeccnoHabHbIC
HEUCTBUSA
B/01.7 — Iloaroroska Ha ypOBHE 3HaHW: 3HA€T OCHOBHBIE MOAXOABl IMOCTPOECHHUS,
PKOHOMUYECKHX 00OCHOBaHUS ¥ TPOBEPKH  QJCKBATHOCTH W  HCIOJIb30BaHHS
000CHOBaAHMIA Jinib| SKOHOMETPUYECKHX  MOJEeNield; 3HAaeT  COBPEMEHHbIE  METOJIbI
CTpaTerunaecKux u PKOHOMETPUYECKOTO aHaln3a M OCHOBAaHHBIE HAa HUX COBPEMEHHBIC

IpPOrpaMMHbBIC IPOIYKThI, HEOOXOAUMBIE JJIs1 HCCIICIOBAHMIMA

Ha YPOBHE YMCHHMH: pa3pabaThIBacT 3KOHOMETPUYECKHE MOJIEIH JUIs
000CHOBaHHS W aHamM3a (UHAHCOBO-DKOHOMHYECKHX ITOKa3aTelnei,
QHaIM3a COLMAJIbHO-3HAUYMMBIX NPOOJEM M IPOLECCOB; OIEHHBACT
YCIOBHS M TOCIHEACTBUS ~ NPUHUMAEMBIX  OPraHU3allMOHHO-
YIPABJIECHYECKUMX  PELICHUM;  IPUMEHSET  KOJIMYECTBEHHBIE U
KaueCTBEHHBIE METOJbl aHajdM3a MpPU MPHUHATUU YIPABICHYECKUX|
pelIeHn; TIPUMEHSIET COBpPEMEHHBIHN 3KOHOMETPUYECKU
MHCTPYMEHTapuUid Ul HCCIIENOBAaHMM 3KOHOMMYECKHMX DELIEHUI HA|
YPOBHE OPraHU3aLMHA U PBIHKAX MPUCYTCTBUSL OpraHU3alyiu

Ha ypOBHE HAaBBIKOB: BIIAJCET METOMOJOTHEH 3KOHOMHUYECKOTO
WCCIICJOBAHMSI, COBPEMEHHBIMH METOJaMH cOopa, 00paboTKH U
aHaNIM3a SKOHOMHUYECKUX W COUMANbHBIX JAaHHBIX, COBPEMEHHOU
METOAMKON MOCTPOEHUS 3KOHOMETPUUECKHX MOJENIed, METOAaMH U
MpueMaMyd aHaiu3a SKOHOMHYECKHX SIBJICHHMM U TIPOIECCOB C
[TOMOIIBI0 CTAHAAPTHBIX TEOPETHYECKUX H IKOHOMETPHUYECKHUX|
MOJEIICH, METOIUKOI " METO0JI0THEN MIPOBEJEHUS
PKOHOMETPHUYECKUX  HCCICHOBAHWA B  3KOHOMHYECKOH  cdepe;

HaBBEIKAMH CaMOCTOSTCIbHOM HCCHGZ[OBaTeHBCKOﬁ pa6OTLI

2. O0bemM U MeCTO TUCHHUILVINHBI B CTPYKTYpe 00pa3oBaTe/ibHON MPOrpaMMbl

O0BeM AUCHUIUIMHBL: 72 4, 9TO COOTBETCTBYET 2 3a4ETHBIM €IMHUIIAM (3. €.).

KonnyecTBO akageMHU4eCKHUX 4acOB UM COOTBETCTBYIOIIMX MM ACTPOHOMMUYECKHX YacoB,
BBIJICJICHHBIX Ha KOHTaKTHYIO paboTy OOydYaromuxcsi ¢ TMPernojaBaTelieM, CaMOCTOSTEIbHYIO

paboTy U KOHTPOJIb 00YJAIOIIUXCSI:

KomnnuecTtso KonnuecTBo COOTBETCTBYIOIUX UM
ACTPOHOMHYECKHX YaCOB aKaJeMUICCKHAX YacOB

KonrakTHass pabora oOydarommxcs c 105 14
npenojaBaTeseM ’
6 MOoM uucie
Jlexyuu 3,0 4
Ipakmuyeckue

7,5 10
sausimus/Jlabopamopuvsie pabomul ’
Koncynomayuu
CamocrosiTebHas paboTa 40,5 54




| Konrpons | 3,0 | 4

Huctunnuaa b1.65.07 «OkoHomMeTpuka (IpOABUHYTHIM YPOBEHB)» U3ydaeTcs Ha 2 Kypce
U1 3a09HON (POPMBI 00YUIECHHUS.

3. Coaep:kaHue H CTPYKTYPA AMCUMILINHBI

OO0beM AUCHUILIMHEI, Yac.
KonraktHas paboTa

Dopma TEKyIero
0o0yJaromuxcs ¢ p Y
Ne KOHTPOJIS yCIIEBaeMOCTH,
HaumenoBanuerem (paszeson) IpernojiaBaTeneM N
n/m Bcero CP IIPOMEKYTOYHOU
10 BUJIaM y4eOHBIX
. aTTecTaluu
3aHsTHil
J | JIP | 113 K
Perpeccuonnslii ananus u
1 P 6 1 1 4,5 TECTUPOBAHUE
9H/IOTEHHOCTb
2 OreHKa CHCTEM ypaBHEHUI 6 1 1 5 TECTUPOBAHUE
3 Monenu naHenbHbBIX JaHHBIX. 6 1 5 TECTUPOBAaHUE
4 Hemuneitapie Monenu u otoop 6,5 1 1 4,5 TECTHPOBaHUE

AnanTuBHBIE METOMBI aHATU3A
5 BpeMEHHBIX psaoB. [Iporao3upoBanue 6.5 1 5 TECTUPOBAHUE
o mozensmMm ARMA, ARIMA.

[TpuunHHOCTH M O10YHAS

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

7 A o p 6 1 5 TECTHPOBaHUE
aBToperpeccuii (VAR).
BailecoBckuil moaxon. Beenenue B

8 AXOR A 6 1 5 TECTUPOBAHUE
¢uieTp Kanmana

9 BaitecoBckue VAR. 6 1 5 TECTUPOBAHUE

Henunelinbie Moaenu BpEMEHHBIX
10 | psanoB. Monenu BpeMeHHBIX PSIIOB € 6 1 5 TECTUPOBAHUE
YCIIOBHOH reTepOCKENACTUYHOCTBIO

JIpoGHO-NHTErpUPOBAHHBIE PSIIIBL.
Henuneitapie mpeoOpa3oBaHus u

11 6 1 5 TECTHPOBaHUE
eanHuYHbIe KOpHU. Ce30HHBIE
€/IMHUYHbIE KOPHH.
IIpomexyTouHas aTTecTarus 4 3auer
Koncynprammmn 1
Bceero: 72 4 10 54 4

Conep:xanue TMCUMILINHBI

Tewma 1. PerpeccnonHsli aHAIN3 U SHIOT€HHOCTb.

Oranel SMOUPUYECKOTO aHAJIN3a SKOHOMHYECKUX 3aAad. Tumel qaHHbIX. CTpYKTYypHOE U
HECTPYKTypHOE MojenupoBaHue. [IpuunHHO-cIeACTBEHHAs CBs3b U MPHUHIMI ceterisparibus.
YcnoBHoe mareMarndeckoe oxkujaanue. Kimaccudeckas nuHelHas Mozaenb perpeccuu. OneHka
METOJIOM HauMeHbIIMX KBajpaToB. BeiBog MHK-onieHok. MeTo MOMEHTOB — ONpEeNESieHHE U
npumep. [lonoOpannslie 3Hauenus u ocrtatku. KagectBo nmogbopa. Koadduimentsr perpeccun,
n3MeHenue Macmraba. [Ipocreitmue croco6sl yyera HenuHeitHocTu. MoMenTsl MHK-o1eHOK,
UX HECMEIEHHOCTb, TUcrepcHs oneHok. OleHka aucnepcuu ommbok. Monenb perpeccuu ¢
MHOTHMH OOBSCHAIOMMUME TepeMeHHbIMA. MHK-orneHkn isi MHOXKECTBEHHOW pPETpEecCHi.
Teopema I'aycca — MapkoBa. OneHka Iucnepcuu OIIMOKH. Marpuia KOBapHalil OICHOK.
Wnrepnperanus kodpdunmenToB. OLEHUBAHUE YCIOBHOTO OXHJIAHUS M IMPOTHO3HUPOBAHUE.
IlocTpoeHne noBepUTENBHBIX MHOXKECTB M IpoBepka runore3. Pacnpenenenns MHK-oneHok
KOA(p(UIIMEHTOB U OCTaTOYHOM CYMMBI KBaJIpaToB, t-CTaTUCTHKA. /lOBepUTENbHbIE WHTEPBAJIBI
JUIL OTJENBHBIX KO03((UIIMEHTOB, OCHOBAaHHBIE Ha 3HaYCHMAX t-cTaTHCTUK. [IpoBepka rumores:
KPUTHYECKOE MHOXKECTBO W YPOBEHb 3HAUYMMOCTH CTAaTUCTUYECKOIO KPUTEPHs, MOLIHOCTH



KpuTepus MpU MNPOCTON anbrepHaTuBe. [IpoBepka rumore3 o 3HAYEHUSX KOd()PHUIIMEHTOB C
UCTIONIb30BaHNEM  t-cTaTuCcTUKHA. HaOmromeHHBId  ypoBeHb 3HauuMmoctH  (P-3HadcHwme).
Cnyuaiiable perpeccopbl. Acumnroruueckue cBoictBa MHK-ouenok. CocTosATenbHOCTB.
TecTupoBaHWe THUMNOTE3 C UCIOJIb30BAaHUEM ACUMIITOTUYECKUX CBOMCTB. TecTHpoBaHUE
MIPOU3BOJIBHBIX OTpaHMuYeHUl Ha Kod(pdunueHtsl. F-ctatuctuka. [IpobiaemMbl MHOXKECTBEHHOM
perpeccuonHo Mojaenu. Bpeibop ¢yHKmpoHanpHONH (opmbl. OmmOky — crierupuKaum.
TectupoBanue Ha ommOku crnenudukanuu. KoppenupoBanusie perpeccopbl. [IpoGrema
MyJIbTHKOJUTMHEApHOCTH.  [Ipomymiennsie  mepemenHbie. Cwmemenne  oreHok. [Ipokcu-
nepeMeHHble. buHapHBIE W AHMCKpeTHbIE OOBACHAIONME TepeMeHHble. (CreHepupoBaHHBIE
perpeccopsl. [lepeMenHbie, n3MepeHHbIE ¢ OmMOKON. Hecmyualinas BbIOOpKa M MPOMYIIEHHBIS
HaOmonenus. [Ipobnema reTepockegacTUYHOCTH. TecTUpoBaHHWE THUIOTE3 TMPU HATUYHH
reTepOCKEeIaCTUYHOCTH. TecTupoBaHre Ha MPUCYTCTBUE TeTepockenacTudHoCcTh. OO000IIEeHHbBIN
MHK. Hocrynueiit OMHK. Dnporennocts. Mcrounuku suporenHoctu. Cmenienne B MHK-
OIICHKaX M3-32 DHJOTeHHOCTU. MHCTpyMeHTanpHble mepeMeHHble. TpeboBaHUS K
MHCTPYMEHTAJIbHBIM NepeMeHHbIM. 2-cTyneH4arblii MHK. CocTosiTenbHOCTh, acUMOTOTHYECKAS
HOpMalnbHOCTE ¥ d(pdekTuBHOCTS. TecTupoBaHue THUIIOTE3. TECTUPOBAHWUE THUIIOTE3 B
MPUCYTCTBUH  rerepockenactuyHoctd.  [IpoGmembr  2-ctymenuaroro MHK.  CrnaOble
MHCTPYMEHTHI. TeCThI Ha YHIOTEHHOCTb. TeCT YCIOBUI1 CBePXUACHTU(DHUKAIIHH.

Tema 2. OueHka cucTeM ypaBHEHHII.

MHK nns cucteM ypaBHEHMH. DK30I€HHOCTh OOBSCHSIOIUX INepeMeHHbIX. Crporas
9K30reHHOCTh. [lpumepbl cuctem: BHemHe He cBsi3aHHble ypaBHeHus (SUR), maHenbHbIe
nanable. Bug maTtpuiiel koBapuanuu omubok. Onenka oobeanneHHsiM MHK. Onenka OMHK u
noctynabiM OMHK. Acumnrornyeckue coiictBa. TectupoBanue runore3. OneHKa BHEIIHE HE
CBSI3aHHBIX YPAaBHEHUH C OrpaHMYEHUSAMH Ha napaMeTpbl. OLIEHKa CUCTEM YpPaBHEHHH C
MOMOUIbI0 MHCTPYMEHTAIbHBIX NepeMeHHbIX. 2-cTynenuaTsii MHK ans cucrem ypaBHenuit. 3-
crynenuarsiii MHK. O6006menHbiii MeToq MoMeHTOB. MaTpuiibl BecoB. OnTuManbHasi MaTpUlia
BecoB. BpiOop Merona oneHku cucteMm. TectupoBaHue rumnote3. CucTteMbl OJHOBPEMEHHBIX
YpaBHEHUN. DKOHOMMUYECKHE 3alayM, NMPUBOAAIIME K CUCTEMAM OJHOBPEMEHHBIX YpaBHEHUH.
Unentudukammsa. Ycmous uckimroueHus. CokpameHnas ¢opma. JIluHelHble OrpaHUYeHUs
obmero BuAa. YcClOBUSA — HACHTUGUKALMM, OTCYTCTBHUA  MJIEHTU(UKALUH, TOYHOM
UACHTUQHUKAIMA ¥ CBEepXUACHTHPHKAMU. DPQPEKTHBHAS OLEHKA IapaMeTpOB COKpAIEHHON
¢dopmbl. Mnentudukanyss Ha OCHOBE NPOM3BOJIBHBIX OrPAaHUYEHUH MeEXIy YypaBHEHUSMHU.
Wnentuduxanuss Ha OCHOBE OIpaHMYEHUN Ha Marpuily KoBapuanuu. HenmuHeiHOCTH 11O
9H/IOT€HHBIM IEPEMEHHBIM.

Tema 3. Mozaenu maHeNIbLHBIX JaAHHBIX.

MortuBamusi: npoOiemMa MPOMYIMIEHHBIX MepeMeHHbIX @OukcupoBaHHbE SPHEKTH,
ciyuaitable 3¢ dekter. [Ipeanonoxenus o0 ommOKax: cTporas 3K30I€HHOCTh OOBSCHSIOIIMX
MIEPEMEHHBIX, TIONEPUOTHAS SK30TeHHOCTh. OIeHKH ypaBHEHHs B pazHOCTsAX. OIeHKH MaHenei
co cnyyaiiHeiMu Addextamu. OueHku mnaHened ¢ (¢ukcupoBaHHbBIMH 3ddekTamu. Tect
Xaycmana. Knacrepu3zaiust HaOTIOIeHUIA.

Tewma 4. HenunelHoCTh 1 0TOOD

JluckpeTHble 3aBUCHMBIE IepeMeHHble. JIuHeliHas Moxenb BeposTHOcTU. [Ipoburt-
Mozenb. Jloructuueckass wmojnenb. OIllEHKa METOAOM MaKCHUMAaJbHOTO —MpPaBIONoAo0us.
OHIOTEHHOCTh B OOBACHAIOIIMX IEpPeMEHHbIX. MHOXXECTBEHHAs JIOTHCTHYECKash MOJEb.
YHopsitoueHHbIe JIOTUCTHYECKHE | TMpOoOUT-Monenu. LleH3ypupoBaHHBIE perpeccuu U
HecnyyaiiHble BBIOOpKH. ToOuT-Monenu. I'eTeporeHHOCTh M 3HIOT€HHOCTh B TOOUT-MOJEINSX.
CenexTuBHasi BIOOPKA. TECTUPOBAHUE M KOPPEKLIUS CMELICHHSI CEJIEKTUBHON BbIOOpPKHU. OlieHKa
nporpaMM UM 3KcriepuMeHTOB. [IpoGnema nu3aiiHa SKCHEPUMEHTOB M camMooTOop. MeToabl



OL€HKHM C HCIIOJIb30BAHHMCM propensityscore. MCTOI[H OOC€HKM C  HCIIOJb30BaHHCM
HHCTPYMCHTAJIbHBIX TICPEMCHHBIX.

Tema 5. ApanTuBHBIE METOABI aHAIM3a BPEMEHHBIX psAOB. IIporHosmpoBanue mno
moxaensMm ARMA, ARIMA.

CrinaxuBanue BpeMEHHOTO psna. lIporHo3mpoBanue OyIQylMX 3HAYCHWH BPEMEHHOTO
psana. Ckonp3smme cpennue. @unbrp Xonpuka — IIpeckorra. IlpocToe skcnoHEHIMaNbHOE
CrilakuBaHue. J[BOMHOE AKCIOHEHUMANBbHOE CriakuBaHue, meton bpayna. Meron Xombra.
Meron Xonbra — Buntepca. ®@unbtp bakcrepa — Kunra. [IporHosupoBanune mo MOZAENISIM
ARMA, ARIMA.

Tema 6. [IpuaMHHOCTH U OJIOYHASI SK30TEHHOCTb.
[Tonsitus mpuunHHOCTH MO ['peliHmKepy W OIIOYHON SK30T€HHOCTH OIHOW TPYMIIBI
IIEPEMEHHBIX OTHOCUTENIBHO APYTOU IPYIIIBI NEPEMEHHBIX.

Tema 7. Merononorus BeKTOpHbIX aBToperpeccuii (VAR).

Metononoruss VAR u ee uHcTpymeHTapuil ((QyHKIMHM MMITYyJbCHOIO OTKJIMKA U
JIEKOMITIO3HIINU TUCTIEPCHIA OMHMOOK MporHo30B). [IpumMeps! ncnonabs3oBanus Mmertononorun VAR
JUIL KOHKPETHBIX CTATUCTUYECKUX JAHHBIX, BOZHUKAIOLIUE TIPU 3TOM 3aTPYJHEHMUS.

Tema 8. baitecoBckuii moaxon. Beenenue B punstp Kanmana. baiiecoBckiie VAR.

CyTbh 0aifecOBCKOr0 MOJX0JIa, €ro OTIMYME OT YaCTOTHOTO (KJIACCHYECKOTO) MOAXO0JaA.
[lepexox oT anmpuOpHOTO pacnpeneneHus K anocrepuopHoMy. ConpspKeHHbIE pacipeieleHusI.
baiiecoBckrne TodeuHble OLEHKU. bailecOBCKME IOBEpUTENbHbIE HWHTEpBANIbL. bailecoBckas
MpoBepKa Tunore3. balilecoBCKWe BBIBOABI B MOJEIM HOPMAJIbHOW JIMHEHHON perpeccuu.
MeTo/b! 10JTy4€eHUs: BHIOOPOK U3 alloCTEpUOPHOTo pactpenenenus. CommaupoBanue o ['noocy.
AnroputM Mertpononuca. Anroputm Metpononuca — ['actunrca. baliecoBckuil moaxon B
MozeNsaX npocrtpancTBa cocrosiHni. @uneTp Kanmana. Konerpykius anroputma. OuinbTpanus
n criaxuBanue. CTpyKTypHble MOJENN BpeMeHHbIX psanoB. baitecoBckue VAR. AnpuopHoe
pacnpenenenue MunaecoTsl/JIuTTepMana.

Tema 9. HenuneitHble MOJ1€M BpEMEHHBIX PSJIOB.

Mogenu BpEeMEHHBIX PSJIOB C YCIOBHOM TIeTepOCKEJaCTUYHOCTHIO; MOTHBAIMA K HUX
ucnonp3oBanuto. Mogens ARCH, ee menocrarku. TectupoBanne Ha ARCH->¢ddext. Mogenu
AR/ARCH. CrannaptuzoBannbie octatkd. O6o6mennas ARCH wmogmens (GARCH), ee
npeumymiectBa u HemoctaTku. TectupoBanme Ha GARCH sddexr. Momemn AR/GARCH.
Monens IGARCH. Mogenu ¢ a¢pdextom peruara: EGARCH, TARCH.

KpuBas Bnmusiaust HoBocTel. [IpoBepka rumore3bl 00 OTCYTCTBHH aCHMMETPHH BIUSHHS
wioxux u xopomux HoBocted. KommonentHas GARCH. Mogens GARCH-in-Mean.
Mmuoromepusie Moaenu GARCH.

Tema 10. [IpobHo-uHTErpUpOBaHHbIE psiibl. HenmHeliHble mpeoOpa3oBaHus U €IMHUYHbIE
KOpHU. CEe30HHBIE €IMHUYHBIE KOPHHU.

JpobHo-uHTErpUpoBaHHble BpeMeHHble psiibl. Monens ARFIMA. TlpoBepka rumoresbl
€IMHUYHOTO KOpHS M HEJIMHEHHble MNpeoOpa3oBaHUs BPEMEHHBIX pAgoB. Bribop Mexny
IIPOBEPKOI HAIMYMS €AMHUYHOTO KOPHS B YPOBHSX U MPOBEPKOIM HAIWYMS €AMHUYHOTO KOPHS B
norapupmax ypoBHed. MoTuBalMs K PacCMOTPEHUIO MOJETEH C CE30HHBIMH E€IWHUYHBIMU
kopHsiMu. [IpoBepka rumnoTe3 o HaJIM4YKUK y BPEMEHHOTO psifia CE30HHBIX €AMHUYHBIX KOPHEH.

Tema 11. IlpakTuyeckue BONPOCHl KOMHTETPALMOHHOTO AaHaJM3a HECTAlMOHAPHBIX
BPEMEHHBIX pAI0B. JIMHAMUYECKUI METOJ HAMMEHBIINX KBaAPaTOB.



Meroap! OLlEHUBAHUSA JOJITOBPEMEHHOMN CBSA3M MEXIY HECTAalMOHAPHBIMU BPEMEHHBIMU
psgamu. OueHUBaHUE B TpPeyroyibHOM Mmojenu. OneHUMBaHUE paHIra KOMHTETrpaluu METOAO0M
Woxancena. JWuHAMHWYecKMii MeTOJ HAMMEHBIINX KBAApaToB. JIMHAMHYECKHil MeTOn
HAaMEHBIINX  KBAApaTOB Uil  KOMHTEIPUPOBAaHHBIX  PAJOB  IIEPBOTO  MOpsAKa
UHTEIPUPOBAHHOCTH. J[MHAMMYECKUH METOJ HAWMMEHBIIMX KBaAparoB I  CUCTEMBI
KOMHTETPUPOBAHHBIX  PAIOB, COJEpKAIed psAapl  MEPBOIO W BTOPOrO  IMOPSAKOB
MHTEIPUPOBAHHOCTH.

4. Martepuaibl TeKyLIero KOHTPOJIsl yCIIeBaeMOCTH 00y4al0INXCH U OLCHOYHBIE
MaTepHAaJIbl IPOMEKYTOYHOH ATTECTALMM 10 JUCHUILIHHE
B xone peanuzanuu gucuuruinbel b1.5.07 «OkoHOMeTpuKka (IpOABUHYTHIH YpPOBEHB)»
HCTIOJIB3YIOTCS CIEAYIOMINE METOAbI TEKYIIEr0 KOHTPOJISl YCIIEBAeMOCTH 00yUarOIIUXCsl:

Tembt Mertoap! TeKy1Iero KOHTPOISA
yCIIEBAEMOCTH
PerpeccrnonHbIil aHAJIN3 M SHIOTEHHOCTh TectupoBanue
OreHKa CUCTEM YpaBHEHHMH TectupoBanue
Mojenu naHeNbHbIX JaHHbIX. TectupoBanue
Henuaeiinble Moenu u 0T60p TectupoBanue
AganTuBHBIE METO/IBI aHAJIN3a BPEMEHHBIX PsfoB. IIporno3upoBanue mo Tectuposanue
mojaensim ARMA, ARIMA.
[TpuunHHOCTH M OJ0YHAsI 9K30T€HHOCTD. TecrtupoBanue
Metoponorust BeKTOpHBIX aBroperpeccuii (VAR). TectupoBaHue
Baiiecosckuii moaxos. Beenenue B dhunstp Kanmana TectupoBanue
BaitecoBckue VAR. TectupoBanue
HeHI/IHGI/IUHBIe MOJIENTN BPEMEHHBIX PAJ0B. Moaen BpEMEHHBIX PSIOB C Tectuposanne
YCIIOBHOH Ire€TEPOCKENACTUYHOCTBIO
JlpoGHO-nHTErpUpOBaHHbIE psiabl. HennHelHbie TpeoOpa3oBaHus U eMHUYHBIC Tectaposanye
KopHU. Ce30HHbIE €TUHUYHBIE KOPHH.

3aueT NPOBOJAUTCS C MPUMEHEHUEM CIIEIYIOIIMX METOJO0B (CPEICTB): B YCTHOU (hopMe 1O
3aJJaHHBIM B OHMJIETE BOIPOCAM.

Marepunanbl TeKylero KOHTPOJIsi yCleBaeMoCTH 00y4aromuxcst
TecTbl KOHTPOJISI 3HAHU I

1. MynbTUKOJUTMHEAPHOCTh — 3TO B 3KOHOMETPUKE TEPMHUH, 0003HAYAIOIIUH:

- Meroa, NO3BOJSIIONIMI OLEHUTh IAPaMETPhl MOJEIN, ONUpPasCh HA CIly4dalHbIe
BbIOOpKHU

- CTaTHCTUYECKYIO 3aBUCHMOCTb MEXK/Y [10CJIEIOBATEIbHBIMU 3IEMEHTAMU OJIHOTO PAJa,
KOTOPBIE B3SIThI CO CABUIOM

+ Hanuume nuHeWHHOW  3aBUCHMOCTH  Mexay  (¢akrtopamMu  (0OBSICHAIOIKUMU
NEPEMEHHBIMH) PErPECCUOHHOI MOIEH

2. Teopema I'aycca-MapkoBa B 5JKOHOMETPUKE ONMUPAETCS HA:
+ MeToa HauMEHbIINX KBaJApPaTOB

- Meron HauMeHbBIIMX MOAYJIEH

- Meroa MHCTpYMEHTAIIbHBIX MEPEMEHHBIX

3. Mojieny BpeMEHHBIX PSII0B B SKOHOMETPHUKE — 3TO MOJICIIH:

- KoTopble ucnonb3yrorcs Ui TOro, 4ToObl ONpeaesinTh, Kak ce0st OyIeT BeCTH TOT WU
MHOM (PaKTOp B TE€UEHHE ONPEEICHHOTO IPOMEXYTKAa BPEMEHU

- Koroppie 103BOJAIOT MakCUMaJbHO TOYHO pAcCUMTaTh II€PUOJ  BpPEMEHH,
TpeOyrouuiics J1sl TOro, 4ToObl 3HaueHue (HakTopa U3MEHMWIOCH Ha 3HAUUMYIO BEJTUUYUHY

+ Iy mocTpoeHHs KOTOPBIX MCIIONIB3YIOTCS JTaHHbBIE, XapaKTEPU3YIOIIUe OUH O0BEKT 3a
HECKOJIBKO IOCJIEZIOBATEIbHBIX MIEPUOJIOB




4. MeTo1 HANMEHBIIIUX KBAJPATOB B IKOHOMETPUKE — 3TO METO/I;

- KoTopslit ucrons3yercst Ajisi pacueTa HAMMEHBIINX OTKJIOHEHHH CITy4alHBIX BEJTHYWH,
BIIUSIFOIINX HA KOHCUHBIA PEe3yJIbTaT

+ KoTopblii M0O3BOJISIET pemiaTh 3aa4u, ONUPasCh HA MUHUMHU3AIIUI0 CYMMBI KBaJ[paTOB
OTKJIOHCHHI HEKOTOPBIX (DYHKITH OT HCKOMBIX ITEPEMEHHBIX

- KoTopblii 1mo3BONISET OICHUTH 3HAYCHHE HEM3BECTHOTO MapaMeTpa, MUHUMH3HPYS
3HaYeHHUE (PYHKIMH ITPABIOIO 00U

5. 3aBucuMas epeMeHHas B SKOHOMETPHUKE — ITO:

- [Tapamerp, cocTosAMI U3 CIIyYaliHOW U HECITYYalHOU BEJIUYUH

+ Hexkoropas mepeMeHHas PErpeCCHOHHONH MOJETH, KOTOpas sBisSeTcs (QyHKIuen
PETPECCUM € TOUHOCTBIO JI0 CIIy4YalHOTO BO3MYLICHHUS

- IlepeMeHHas, KOTOpas MOIYYaeTCsl MYTEM IEPEBOJA KAYECTBEHHBIX XapaKTEPUCTHK B
KOJINYECTBEHHBIE, T.€. IyTeM NMPUCBOEHHS LU(POBOI METKH

OueHoYHbIe MAaTEPHAJIBI IPOMEKYTOYHOH aTTEeCTAIUN
Kong
KOMIIOHCHTAa
KOMIICTCHII U

HanmeHnoBaHMEe KOMIIOHEHTA
KOMIIETEHIIN U

Kon
KOMIICTCHITUH

HanMeHoBaHHe KOMIICTSHITNHI

Biageer coBpeMeHHBIMU
METOJIMKAMH pacieTa 1 aHaTH3a
COIMATPHO-3KOHOMHYECKHX
NoKasarenei, XapaKTepu3yIoIIx
9KOHOMHYECKHE MPOLECCH U
SIBJICHHSL HA MAaKpO- ME30YPOBHSIX

Crnioco0eH NpUMEHSTh IPOJBHHYTHIE
UHCTPYMEHTAJIbHBIE ~ METOABl NP
pelleHuHd  3aJad  [PaKTU4YECKOU
HaNpaBICHHOCTH

OIIK-2 OIIK-2.2

KommonenTt
KOMITIETEHIINH
OIIK-2.2

WNHaukaTop oLeHuBaHus Kpurepuii onieHuBanust

Be3 3aTpynHEeHHH AEMOHCTPHPYET HABBIKH | O3 3aTPYAHCHUH  JIEMOHCTPHPYET
paGOTBI C COBPEMCHHBIMU METOAAaMHU | HABBIKH pa60TBI C COBPEMCHHBIMU
coopa, 00paboTku u aHanM3a | MeTojamu cbopa, oOpabOTKM M aHaiu3a

SKOHOMHYECKHX W COIHMAIBHBIX JaHHBIX,
COBPEMEHHOM  METOAMKOW  IOCTPOEHMS
SKOHOMETPUUYECKUX MOJENEH, METOJAMH 1

SKOHOMHYECKHX U CONMAIbHBIX JAHHBIX,
COBPEMEHHON METOAMKOW MOCTPOEHUS
HSKOHOMETPHUYECKHX MOJENEH, METOAaMu

npueMamMu aHaJin3a 3KOHOMHYCCKHUX
SBJICHUH U mporueccos €  MOMOMIbIO
CTaHAapTHBIX MOZ[eJ'Ieﬁ C HNPUMCHCHUEM
HKT.

U TpHUEeMaMH aHalh3a ASKOHOMHYECKHX
SBICHUA ¥ TPOLECCOB C IOMOIIBIO
CTaHJapTHBIX TEOPETUYECKUX u
9KOHOMETPHUYECKIX MoJierel; 6e3
3aTPY/IHEHUH MPUMEHSIET COBPEMEHHBIN
SKOHOMETPUYECKUI HHCTPYMEHTapuil AJis
HCCIIEOBAaHUI SKOHOMUYECKUX PELICHUN
Ha YpOBHE OpraHM3alldii M pBIHKAxX
HOPUCYTCTBUS OpPraHU3aLUuU

Tunosblie olleHOYHBIE MATEPHAJIBI IPOMEKYTOYHOM aTTeCTALMHU

[IpomexxyTouHas arrectanus MO AMCLMIUIMHE IPOBOAMUTCA B BHUAE 3a4eTa, KOTOPBIN
MIPOBOJIUTCS B yCTHOU (hopMe OTBETa Ha BOIPOCHI U JOMOTHUTEIBHBIE BOTIPOCHI.

[IpomexxyTouHast aTTecTanus MPOBOIUTCS C COOMIOEHUEM CIEIYIOIUX TpeOOBaHUM 1Mo
nporenype B yctHoH ¢opme. Ha 3agere oOyuarommecsi caMOCTOSITEIbHO TOTOBSIT OTBETHI Ha
BOINPOCHI OMJIETa MPOMEKYTOUHON aTTeCTalluy Mo JucuuIuinHe. OJHOBPEMEHHO MPUCYTCTBYIOT
Ha TPOMEXYTOYHOH arTectamuu He Oosee & denoBeK (MOATOTOBKA OTBETa, OTBET
npenojaBatento). O0yydaronmiics mpyu BXoje B ay IMTOPUIO IIPU ceOe UMEET TOJIBKO MMCbMEHHbIE
NPUHAIISKHOCTH (PYyYKy WiIM Kapanpaam). bymary, HeoOXOauMyro IUIsi TIOJATOTOBKH, BBINAET
npenojaBatens. OOyuaroumiicss 6eper ounet, eMy npenocrasisercs 30 MUHYT JUIs IOATOTOBKH
YCTHOT'O OTBETA Ha BOMPOCHI OUJIETA.
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OrieHKa 3HaHUI 00YYAaOIIETr0Css HOCUT KOMIUICKCHBIN XapaKTep U ONpeelisieTCss OTBETOM
Ha 3a4ere.

BeimonHeHHe BCeX 3aJaHUil TEKYIIEro KOHTPOJIS SIBJSIETCS JKeIaTeNbHBIM IS BCEX
00yJaromuxcs.

HpHMeprlﬁ MEPEICHb BOIIPOCOB VISl MOJATOTOBKH K 3a49€TYy

1. DTanbl SMIOUPUYECKOTO0 aHAM3a SKOHOMHMYECKMX 3a1ad. Tumsl JaHHBIX.
CTpyKTypHOE U HECTPYKTYPHOE MOJICTUPOBAHHE.

2. [IpuunHHO-CcIeNCTBEHHAsT CBs3b W OpUHLUIN  ceterisparibus.  YcioBHOe
MaremMaTuiyeckoe oxkuaanue. Kiiaccuueckas JTMHEHHast MOJIENIb PETPECCHH.

3. Onenka MeTo10M HauMeHbIHX kBaapaToB. BeiBon MHK-onenok. [Tonodpanusie
3Ha4YeHMs U ocTatku. KadecTBo moabopa.

4, Koadduiments! perpeccun, namMmenenue macmraba. [Ipocreiinme crnocoOsl ydyera
HEIUHEHHOCTH.

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

6. Onenka aucnepcun omuOOK. MoJens perpeccud ¢ MHOTUMH OOBSICHSIOUIMMHA
nepemeHHbIMU. MHK-011eHKH 17151 MHOKECTBEHHOU PErpecCUu.

7. Teopema [Maycca — MapxoBa. O1ieHka TUCTIEPCUU OIMIUOKH.

8. Martpuna koBapuanuu oueHok. MHrepnpetamnus koddduiuentoB. OueHUBaHNE
YCJIOBHOT'O OKHJIaHHS U TPOTHO3UPOBAHUE.

9. [TocTpoeHne noBEpUTENBHBIX MHOXKECTB M IpoBepka rumore3. Pacnpenenenus
MHK-oneHok k03(ppHUIHEHTOB ¥ OCTaTOYHON CyMMBI KBaJpaTOB, t-CTaTHCTHKA.

10. JloBepuTenbHble UHTEPBAJbl IS OTAEIBHBIX KOX((UIMEHTOB, OCHOBaHHBIE Ha
3HAUYECHUAX t-CTaTUCTUK.

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

CTaTUCTUYECKOTO KPHUTEPHs, MOIIHOCTb KpPUTEpPUS NPH IPOCTOM anbrepHatuBe. lIpoBepka
TUIIOTE€3 O 3HAYeHMsIX KO3(PPUIMEHTOB C HCMONIb30BaHUEM t-cTaTUCTUKU. HaOmroneHHbIN
ypoBeHb 3HaunuMocTH (P-3Hauenue).

12. Cnyuaiinsle  perpeccopel.  Acumnrorudeckue  cBoiictBa ~ MHK-oneHok.
CocrosTenbHOCTh. TecTupoBaHue TUIIOTE3 C UCIIOJIB30BAHUEM ACUMITOTUYECKUX CBOMCTB.
13.  TectupoBaHHe MPOU3BOJBHBIX OrpaHUYeHUN Ha Kod(pHUuMeHTH. F-cratucruka.

[TpobnemMbl MHOXKECTBEHHOH perpeccMoHHOW Mojend. Bwidop dyHKIMoOHANEHONW (HOPMBL
Ommbku crieruduKauu.

14. TectupoBanne Ha omuOku crnenudukanuu. KoppeaupoBaHHBIE PErpeccopsl.
[TpoGiema MyIbTUKOIITUHEAPHOCTH.

15. [Iponymiennsie nepemennsie. CMmenienne oreHok. [Ipokcu-nepemMeHHbIe.

16.  bunapHble u JOUCKpETHBIE OOBICHSIONIME TepeMeHHble. (CreHepupoBaHHBIE
perpeccopsl. [lepeMeHHbIC, H3MEPEHHBIE ¢ OITHOKOIA.

17. Hecnyuwaitnas  BeiOOpka u  mpomyuleHHble — HaOmoneHus.  [IpoGmema

TeTePOCKETACTUYHOCTH. TecTHpOBaHWE THIIOTE3 TPU HAJMYUH TeTePOCKETACTUIHOCTH.
TecTupoBanue Ha IPUCYTCTBUE T€TEPOCKEAACTHYHOCTH.

18.  O6obwennpii MHK. Joctynueii OMHK. OunporenHocts. Mcrounuku
sHnoreHHocTH. Cmemenne B MHK-omeHkax u3-3a 3HJOM€HHOCTH.

19.  HHcTpyMmeHTanbHble  miepeMeHHble. TpeboBaHMs K  HMHCTPYMEHTAJIbHBIM
nepeMeHHbIM. 2-ctynendarsii MHK.

20.  CoCTOSTENBHOCTh, ACUMNOTOTHYECKAs HOPMAJIBHOCTH H  3(P(PEKTUBHOCTD.
TectupoBanue runores. TecTupoBaHHe THIIOTE3 B IPUCYTCTBUM F€TEPOCKETACTUYHOCTH.

21.  Ilpobnemsl 2-crynenuatoro MHK. CrnaGbie ”HCTpyMEHTHI.

22.  TecTbl Ha 3HAOT€HHOCTh. TeCT yCIOBUIl CBEPXUAECHTHUPHUKALINH.

23. MHK nsist cucteM ypaBHEHUN. DK30T€HHOCTD OOBSICHSIONINX IEPEMEHHBIX.

24.  Crporas 3K30reHHOCTb. IIpuMepbl cUCTeM: BHEIIHE HE CBSI3aHHbIE YpaBHEHHS

(SUR), nanenbHble AaHHbIE. Bua MaTpulibl KOBapUauy OUIMOOK.
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25. Onenka oOwveaunenHnsiM MHK. Onenka OMHK u  goctymaeim  OMHK.
AcuMnOTOTHYECKHE CBOMCTBA.

26.  TecrupoBanume runore3. OLeHKa BHEIIHE HE CBSI3aHHBIX YPAaBHEHUU C
OTrpaHUYECHMAMU Ha NIapaAMETPHI.

27.  OueHka CHCTEM YPAaBHEHMH C IIOMOIIBIO MHCTPYMEHTAIbHBIX NEPEMEHHBIX. 2-
crynenuarbiii MHK nns cucrem ypaBHenuit. 3-ctynenuarsiii MHK.

28.  O0600uIeHHbII MeTol MOMEHTOB. MaTpuiisl BecoB. OnTumalnbHasi MaTpHila BECOB.
Br160op MeTona onieHkH cucteM. TecTupoBaHHUE THIIOTES.

29.  Cucrembl OIHOBPEMEHHBIX YpPaBHEHMH. DKOHOMUYECKHUE 3a7au, IPUBOJAIINE K

CHUCTeMaM OJIHOBPEMEHHbIX ypaBHeHUU. nentudukanus. ¥Ycnosus uckmoueHus. CokpalieHHast
¢dopma. JIuneiiHble orpaHudeHus o0IIero BUaA.

30.  VYcnous UICHTH(HKALINH, OTCYTCTBHUS UICHTH(HUKAIINY, TOYHOU
UACHTUQUKAIIMA U CBEepXUAECHTHQUKAIUU. DPQPEeKTHBHAS OLIEHKA MapaMeTpOB COKpaIllEeHHOMH
(bopMmBI.

31.  HWpenTudukanus Ha OCHOBE NMPOU3BOJIBHBIX OFPAaHUYEHUH MEX1y YpaBHEHUSIMH.
Wnentuduxanuss Ha OCHOBE OIpaHMYEHUN Ha Marpuily KoBapuanuu. HenmuHeilHOCTH 1O
9H/IOT€HHBIM IEPEMEHHBIM.

32. MotuBanus: nmpoGiemMa MponyIeHHBIX epeMeHHbIX. DUKCHpOoBaHHBIC 3(D(EKTHI,
ciyqaiiablie 3 QeKThI.

33.  Ilpeamonoxkenuss 00 ommuOKax: cTporas 9SK30T€HHOCTh  OOBSCHSIOMINX
MIEPEMEHHBIX, IONEPUOIHAS SK30I'€HHOCTb.

34. OneHku ypaBHeHUsI B pa3HOCTAX. OLiEHKH NaHesel co cilydalHbIMU 3 deKTaMu.
OueHku na”esneu ¢ GUKCUPOBAHHBIMU YPHEKTaMHU.

35. Tect Xaycmana. Knacrepuzarust HaOroAeHUIA.

36.  JluckpeTHble 3aBUCUMBIE IepeMeHHbIe. JInHelHas MoJieNb BEpOSITHOCTH.

37.  Ilpobut-moxensb. Jloructuueckas monaenb. OIeHKa METOJIOM MaKCUMAaJbHOTO
PpaBaAONOI00uS.

38.  DHAOreHHOCTH B OOBSICHSIOIINUX EPEMEHHBIX.

39.  MHOXecTBEHHas JIOTHCTUYECKas MOJeNb. YIOPSIOYEHHbIE JIOTUCTHYECKUE U
IPOOUT-MOAEIH.

40.  Llen3ypupoBaHHbIE pETPECCUU U HECITyUaliHbIE BBIOOPKH.

41. TobOut-monenu. ['eTeporeHHOCTr M JHAOTEHHOCTh B TOOUT-MOMCIISX.
CenextuBHas BbIOOpKa. TecTHpOBaHUE U KOPPEKIMS CMEILEHHSI CelEKTUBHOM BHIOOPKH.

42. CrnaxxuBanue BpeMeHHOro psaa. [lporHosupoBanue Oyaylmux 3Ha4YeHUN
BpeMeHHoro psjaa. Ckonp3simme cpeanue. Punbtp Xoapuka — IIpeckorrta. IIpoctoe
AKCIIOHEHIIMAJIBHOE CTIIaKHUBaHHE.

43, JIBOWIHOE SKCIOHEHUHAJIBHOE CriaxuBaHue, meror bpayna. Merox Xombra.

Meron Xonbra — Bunrepca. ®@unstp bakcrepa — Kunra. IIporHo3upoBaHne mo MOZAENSIM
ARMA, ARIMA.

44.  TloHsATHA NPUYMHHOCTHU 1O ['peliHKepy U OIO0YHON IK30I€HHOCTH OJHOMN TPYTIIIbI
MIEPEMEHHBIX OTHOCUTENIBHO JAPYTOW IpyNIbl NEPEMEHHBIX.

45. Mertononorust VAR u ee nHcTpymMeHTapuil (GyHKIMH MMITyJTBCHOTO OTKIIMKA H
JE€KOMIO3ULIUHU IUCTIEPCUH OIINOOK MPOTHO30B).

46. CompsikeHHbie  pactipeienienus. baiiecoBckue TodeuHble OIeHKU. baifecoBckue
JOBEpUTEIIbHBIE UHTEPBaNbl. baliecoBCcKkas MpoBepka runore3. bailecoBckue BBIBOABI B MOJAEIU
HOPMAaJIbHOW JIMHEWMHOW perpeccHH.

47.  Metoasl  MONy4eHUS ~ BBIOOPOK M3  allOCTEPHUOPHOTO  pacrpesesieHus.
CommmupoBanue 1o ['u66cy. Anroputm Metpononuca. Anroputm Metpormonuca — ["actunrca.
baitecoBckuii moaxoa B MOJENSAX NpocTpaHcTBa cocTossHud. PunbTp Kanmana.

48.  Kouctpykuus anroputma. @uibTpanus U criaxubanue. CTpyKTypHbIE MOJENN
BpeMeHHbIX psnoB. baiiecoBckue VAR. AnpuopHoe pacnipenenenre Munnecotsl/JIutrepmana.
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49.  Mogenu BpEeMEHHBIX PSAOB C YCIOBHOW IeTEPOCKENACTUUHOCTHIO; MOTHBALMS K
UX HUCIIOJIb30BAHHUIO.

50. Monens ARCH, ee nemoctatku. TectupoBanme Ha ARCH-addexr. Moaenu
AR/ARCH. CrammaptuzoBannbie octatku. O6o0mennas ARCH wmomens (GARCH), ee
npeumyiiectBa M HenoctaTku. TectupoBanne Ha GARCH sddexkr. Monenn AR/GARCH.
Monens IGARCH. Mogenu ¢ adpdexrom peraara: EGARCH, TARCH.

51. Kpusas BausHus HoBocTeil. IlpoBepka rumore3sl 00 OTCYTCTBUU ACUMMETPHH
BIMSIHUS TUIOXMX U xopommx HoBoctei. Kommonentnas GARCH. Mogens GARCH-in-Mean.
Muoromepnsie mogenn GARCH.

52.  JlpoGHo-mHTerpHpoBaHHbIe BpeMmeHHble psabl. Mozens ARFIMA. Ilposepka
TUITOTE3bI €IMHUYHOIO KOPHS M HeIMHEHHbIe Tpeo0pa3oBaHNs BPEMEHHBIX PAIOB.

53. Br16op Mexay mpoBepKoil Haauuus €JUHUYHOTO KOPHS B YPOBHSIX U MPOBEPKOU
HaJINYMs €IMHUYHOTO KOpHS B jorapudmax ypoBHeld. MoTUBaIMsI K PACCMOTPEHUIO MOJETEH C
CE30HHBIMU €IMHUYHBIMU KOpHsAMHU. [IpoBepka rumore3 O HaJIUYUM Yy BPEMEHHOTO psaa
CE30HHBIX €JUHUYHBIX KOPHEH.

54.  Meroapl OLEHUBAHUS JIOJITOBPEMEHHOM CBS3M MEXIY HECTallMOHAPHBIMHU
BPEMEHHBIMU PsAIaMU.

55. OneHuBaHue B TpeyrojapHoW Mojaenu. OlleHWBAaHWE paHra KOWHTErpaluu
meTozom HMoxancena.

56. JIluHaMU4YeCKU METOJ HAauWMEHBIIMX KBAApaTroB. J[MHAMMYECKHMH METONX

HaMEHBIINX KBaJpaToB JUTSE KOMHTEIPUPOBAHHBIX pAIOB MEpPBOT0O nopsiiKa
WHTETPUPOBAHHOCTH.

57. JIMHaMHA4YEeCKUI METO HauMEHBIITHNX KBaJpaToOB JUISt CUCTEMBI
KOMHTETPUPOBAHHBIX  PSIOB, COAEpIKAIlEd  psiAbl  MEPBOrO W BTOPOrO0  MOPSIKOB
MHTETPUPOBAHHOCTH.

HIkana ouennBanus (3a4er)

Onenka (1o 2-6aTbHOM

Onucanue IIKaIbl
IKaje)

YV oOyuaromierocst chopMHUPOBaHbI YBEPEHHbIEC 3HAHUS, YMEHHS ¥ HABBIKH, BKIIOUYCHHBIE
B COOTBETCTBYIOILMI 3Tall OCBOCHUS KOMITETEHIMI, OH TJTyOOKO U MOJIHO OCBEIIAET
TCOPETUUCCKUE, METOJOJIOTUYCCKUEC U MPAKTHICCKUEC aCIICKTHI BOIIPOCA, IMTPOABIIACT
TBOPYECKHM MOJIXO0/T K €r0 U3JI0KEHHUIO U IGMOHCTPUPYET IUCKYCCUOHHOCTD
MpOOJIEMAaTHKH, a TAK)Ke TTyOOKO 1 TTOJTHO PaCKPBIBAET JOTOIHUTEIBHBIE BOITPOCHL.
JTanbl KOMIETEHITUH, IPeayCMOTpEeHHBIE pabodeii mporpaMMoi, chopMHUpOBaHEI. 3agTeHo
CBoOoHOe BiazieHue MarepuanoM. JlocTaTouHbIH ypOBEHb 3HAKOMCTBA CO CIICIIMAIBHOM
Hay4HOH JuTepaTypoid. [IpakTnueckue HaBbIKM NpO(ecCHOHANBHOM NeITebHOCTH
copmupoBanbl. OOyUaroOIUics HE 3aTPYAHAETCS C OTBETAMH IPH BUAOM3MEHEHUH
3aJ1aHui, IPaBUIIEHO OOOCHOBBIBAET MPUHSTHIE PEIICHHUS, BIIaJIe€T pa3HOCTOPOHHUMH
HaBBIKaMH1 1 ITPUEMAaMU BBIITOJIHCHUA IMPAKTUICCKUX 3aj1ad.

CtaBuTCS IIPpH MMOJIHBIX, UCYEPIBIBAIONINX, API'YMCHTUPOBAHHBIX OTBETAX Ha BCE
OCHOBHBIE W JOTIOJHUTEIIBHBIE BOITPOCHL. DTaIbl KOMIIETCHIIUH, IIPEyCMOTPCHHBIC
[paboueii mporpammoit, chhopmupoBansl. JleTanbHOE BOCIPON3BEACHNE YIEOHOTO
Marepuana. [IpakTuyeckne HaBBIKM TPOPECCHOHATIBHON IESATEIBHOCTH B 3HAYUTEILHOM
Mepe chopMupoBaHsl. [IpuemiieMoe yMeHHE CaMOCTOSTENEHOTO PEIICHNUS MPAKTHYECKUX
3a1ad ¢ OTJEIbHBIMU 3JI€MEHTaMK TBopuecTBa. OOyJarolmuiics TBepJ0 3HaeT MaTepuall
T CITUITIIMHBL, TPAMOTHO U T10 CYIIECTBY M3JIaraeT €ro, He JOIyCKasl CYIIeCTBEHHBIX
HETOYHOCTEH B OTBETE HA BOIPOCHI, IPABUIBHO IIPHMEHSIET TEOPETHUECKHE TTOJIOKECHHS
MpU PCHICHUHN MMPAKTUYCCKUX BOIIPOCOB U 3ajJiay, BJIaaACCT HGO6XO}II/IMI:-IMI/I HaBbIKaMU U
MpUeMaMH UX BBIIOJTHEHHMS.

CTaBHTCSI, €CIM ATAIBI KOMIIETEHINH, TPEyCMOTPEHHBIC pabodeii MporpaMmoii, 3auyreHo
c(hopMUpPOBaHBI HE B MTOJHOM Mepe. Hainnyre MUHIMaIIBHO 10Ty CTHMOTO YPOBHS B
YCBOGHHH yuyeOHOro MaTepHania U B CAaMOCTOSITEIIEHOM PEIICHNH MTPaKTHYECKUX 3a1ad.
[TpakTHyeckne HaBBIKU MPOPECCHOHATIBHON IESTEIbHOCTH CPOPMUPOBAHBI HE B MOJIHOM
Mepe. OOyJaroImuiics MOKa3bIBAeT 3HAHUS TOJIBKO OCHOBHOTO MaTepuala, HO He YCBOMI
ero Jeranei, 10MmyCcKaeT HETOUHOCTH, HETIPABUIIbHBIE (DOPMYIINPOBKH, HAPYILICHUS
ITOrMYecKO IOCIe0BATEIbHOCTH B H3JI0KEHUH IPOrPaMMHOTO MaTepHana, UCIBITHIBACT

3auTeHo
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Onenka (o 2-6ampHON

OmnuncaHue MIKaJbI
1IKase)

3aTpyIHEHHsI P BBIMOJHEHUH PAKTUICCKUX 3a/1a4

CraBuTCsl, ecii 00yJarOIIniics He 3HACT U HEe TIOHUMAET CYI[HOCTH BOMPOCOB U
MpeIaracMbIX 3a/1a4. JTarbl KOMICTEHIIHIA, TIPEAyCMOTPEHHBIC paboucii mporpaMMoi,
He copmupoBaHbl. HemocTaTouHbIH YPOBEHb YCBOCHUS MMOHITHHHOTO arapara u
Hanuue GparMeHTapHbIX 3HAHUI [0 TPOrpaMMHOMY MaTepHaily AUCHUIUIHHEL,
00y4aromumics JOIyCKaeT CyIeCTBEHHBIE OIINOKN, HEYBEPEHHO, C OOJIBIINMH He 3aureHo
3aTpyJHEHHMSIMHU pelaeT MPaKTUUECKHEe 3a/1a41 UM HE CIPABISIETCS ¢ HUMH
CaAMOCTOSATCIIBHO. OTCyTCTBI/Ie MHUHHUMAQJIBHO JOITYCTUMOTI'O YPOBHSA B CAMOCTOATCIIBHOM
[PELICHUH MPAKTHYECKUX 3a/1a4. [IpakTuueckre HaBbIKKi MPO(ECCHOHATBHOM

e TENHPHOCTH CQOPMHUPOBAHBI B HEAOCTATOUYHOM 00BEME.

5. MeTtoauyeckue MaTepuabl 0 OCBOCHHUIO U CHUILIMHBI

Memoouueckue ykazanust no camoCmosimenbHol N0020MosKe K 3aHIMUIM JeKYUOHHO2O0,
NPAKMUYECKO20 (CEMUHAPCKO20) MUNA.:

[TonroroBka K 3aHATHAM JIOJDKHA HOCHUTh CHUCTEMATHYCCKHUH XapakTep. JTO IMO3BOJIUT
o0yyaromemMycsi B IOJTHOM 00beMe BBITIOIHUTH Bce TpeboBaHM npenoaaBatesiss. O0ydaronmmMes
PEKOMEHIyeTCS HM3y4yaTh KaK OCHOBHYIO, TaK M JIOTIOJHHUTEIBHYIO JIMTEPaTypy, a TaKkKe
3HAKOMUTHCS ¢ VIHTEpHET-UCTOYHMKAMH (CIIMCOK TpHWBEIEH B pabodueld mporpaMMe IO
JTUCITUTUTHHE).

Memoouueckue pekomeHoayuu no 8bINOJIHEHUIO MeCmOo8bIX 3A0aHUT

J1J1s BBITIOJTHEHHSI TECTOBOTO 3aJIaHus, TPEXKJIE BCEro, CIeyeT BHUMATEIBHO MPOYHUTATH
MmocTaBlieHHBIN Borpoc. [locne o3HaKOMIIEHHUSI ¢ BOIIPOCOM CIIEAYET MPHUCTYNaTh K MPOYTCHUIO
mpeJyiaraeMbIX BapHaHTOB OTBeTa. HeoOXoaMMo NpovMTaTh BCE BapUaHTBl W BBIOpATh
OJIMH/HECKOJIBKO MPABWIBHBIX OTBETOB (B 3aBUCHUMOCTH OT BOIIPOCA).

Ha BbInOJIHEHHE TeCTa OTBOAMTCS OrpaHWYeHHOE BpeMs. OHO MOXKET BapbHPOBATHCS B
3aBHCHMOCTH OT YpPOBHSI TECTHPYEMBIX, CIOKHOCTH M oObeMa TecTa. Kak mpaBmiio, BpeMs
BBITIOJTHCHHSI TECTOBOTO 3aJIaHUs ONpeaeisaeTcs u3 pacueta 45-60 cexyH1 Ha OJIMH BOIPOC.

Kputepun oneHKH BBITIOJHEHHBIX CTYJEHTaAMH TECTOB OMPEACISIOTCS MPEroaaBaTeeM
CaMOCTOSITeIIbHO. PEKOMEHYIOTCS CIISIYIONINE KPUTESPHH OIICHKH:

1. 80-100% mpaBUIIbHBIX OTBETOB — «OTIUYHOY;

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

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

4. MeHee 55% NpaBUIIbHBIX OTBETOB — «HEYIOBJIETBOPUTEIBLHOY.

[Ipu monBeneHNM UTOTOB TIO BBIMOJIHEHHOW PaboTe pPEeKOMEHAYETCS MPOaHATH3UPOBATH
JOTYIIEHHBIE OMIMOKH, TPOKOMMEHTHPOBATh UMEIOIINECS B TECTAX HEMPAaBUIbHBIE OTBETHI.

6. YueOHasi imTepaTypa v pecypcbl HHGPOPMAUMOHHO-TEJIEKOMMYHUKAIMOHHOM ceTH
HNurepHer
6.1. OcHoBHAas1 IUTEpaTypa

l. Mapnac, A.H. OkoHoMeTpuka: Y4eOHHK ¥ TpPAaKTHUKyM [ BY30B/
A. H. Mapnac. — 2-e uza., ucnp. u gomn. — Mocksa : U3narensctBo FOpaiit, 2021. — 180 ¢. —
(Beicmiee  obpazoBanme). — ISBN 978-5-9916-8164-3. — Tekcr : d3IeKTpOHHBIA //
O6pazoBarenpHas wiargopma FOpaiit [caiit]. — URL: https://urait.ru/bcode/470285

2. Hemumoa, O.A. DkoOHOMETpHKA : YYEOHUK ¥ TPAKTHKYM JJIs BY30B /
O. A. lemunosa, [. M. ManaxoB. — MockBa : M3nmatensctBo [Opaiit, 2021. — 334 c. —
(Beicmiee  obpazoBanme). — ISBN 978-5-534-00625-4. — Tekcr : d3IeKTpOHHBIA  //
O6pazoBatenbHas wiardgopma FOpaiir [caiiT]. — URL: https://urait.ru/bcode/469219

3. Koctpomun, A.B., Dxonomerpuka : yueOHoe mocobue / A.B. Koctpomun, P.M.
Kynpakusn. — MockBa : KuoPyc, 2021. — 228 c. — ISBN 978-5-406-08124-2. —
URL:https://book.ru/book/939179
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6.2. JlonotHUTEJIbHAS JTUTEpaTypa
1. DkoHOMeTpuKa : yueOHuk s By3oB / U. Y. Enuceesa [u ap.] ; mox penakmumeii U.
W. EnuceeBoil. — Mocksa : U3garensctBo FOpaiit, 2021. — 449 c. — (Beicuiee o6pa3zoBanue).
— ISBN 978-5-534-00313-0. — Texkcr : anexTponHsbIii // Obpa3oBarenbHas miardopma FOpaiit
[caiiT]. — URL: https://urait.ru/bcode/468366.

6.3. HopmaTuBHBIE IPaBOBBIE JIOKYMEHTHI H HHAS IPaBOBasi MH(popManus
HC ITpecaAIoIaracTcs.

6.4 nTepHeT-pecypchbl
1. https://minfin.gov.ru/ - MunucrepctBo ¢unancoB Poccuiickoit  deneparuu
(ouumanbHbBIN cailr).
2. https://www.nalog.gov.ru - ®enepanbHas HajJoropas ciyk0a (0pUIMATBHBIN CalT).
3. https://roskazna.gov.ru/ - denepanpHOE Ka3HAYEHCTBO (OPUITHATBHBINA CANT).
5. https://cbr.ru/ - Uentpanehsiii 6ank Poccuiickoit @eneparuu (0pUIHMATBHBIN CAHT).
7. https://sfr.gov.ru/ - Counanbhsiii poun Poccun (opuipranbHelil caiT).

8. https://www.ffoms.gov.ru - ®@enepanbHbiii (QOHI 005S3aTENHHOTO MEAUIIMHCKOTO
CTpaxoBaHUA(OPUIHATIBHBIN CalT).
10.  http://www.tfoms22.ru/ - TeppuropuanpHelii boHg 00513aTeNILHOTO

MEJUINHCKOrO CTPaxoBaHUs ANTalCKOro Kpas.
11. https://econom22.ru/ - MUHHCTEPCTBO SKOHOMHUYECKOTO Pa3BUTHsI ANTACKOT0 Kpas
12. https://www.altairegion22.ru/ - opunmanbHbIi calT ANTaiiCKOTO Kpas
13. https://www.testfirm.ru/ - caliT mpoekTa CpaBHUTEIBHOIO aHaln3a (PUHAHCOBOTO
COCTOSIHHSI pOCCUMCKHMX OpraHn3anui

6.5 Uubie HCTOYHUKH
He npeanonaraercs.

7. MaTepnanbHO-TeXHH4YecKasi 0a3a, THPOPMANMOHHbIE TEXHOJIOTHH, IPOrPAMMHOE
olecreyeHne U HH(POPMAILIMOHHbIE CIIPABOYHbIE CHCTEMbI

s oGecneuenusi ydyeOHoro mpouecca mno guctumiuHe bl.b.07 «DOxoHomerpuka
(mpoBUHYTHIH YpOBEHb)» (uiaman pacrosiaraeT y4eOHbIMU ayJUTOPUSMHU ISl MPOBEACHUS
3aHATUN JIGKUMOHHOTO THMA, MPAKTUUYECKUX 3aHATUH, TPYNIOBBIX W WHIAUBUIYAIbHBIX
KOHCYJIbTAIlMi, TEKYyLIero KOHTPOJII U NMPOMEKYTOUHOM aTTeCTAallMU, a TakkKe MOMEUICHUSIMU
IUIL  CaMOCTOSITEIbHOM pabOThl M TMOMELICHUAMHU JUIsl XpaHEHHs M HpOPHIAKTHUYECKOTO
o0ciTyKUBaHUs y4eOHOTO 000py10BaHUS.

B Cucreme onnaitn-o0yuenus Antaiickoro ¢unmnana PAHXul'C co3man kypc Ha Gasze
miatdopmbl Moodle. [l moctyma K Kypey CTYIEHTHI MPOXOIAT MPOIEAYpy peructpannn. B
Kypce OTpakeHbl MOJYJIM M TE€Mbl C y4eOHBIMU MaTe€pHalaMd M CCbUIKAMU Ha JIUTEPaTypHbIE
HCTOYHUKHU.

s peann3anuu IIPOrpaMMbI ¢uman obmnanaer BBIYHUCIIUTEIbHBIM
TEJIEeKOMMYHUKALMOHHBIM 00OPYJOBaHMEM M JIMLIEH3MOHHBIMU MPOTPAaMMHBIMU IMPOIYKTaMU
Microsoft Office (Excel, Word, Outlook. PowerPoint u np.) u ApyrumMu MaTepuaibHO-
TEXHUYECKUMHU pecypcaMu, HEOOXOOUMBIMU JJIsi pealu3allud AMCLUUIUIMHBI, B TOM YHCIE
JOCTYIIOM K COBPEMEHHBIM IHpO(ecCHOHANbHBIM 0a3aM JaHHBIX M HMH(OPMAIOHHBIM
CIPaBOYHBIM CHCTEMaM.

bubnunoreka Anraiickoro punuana PAHXul'C umeer npodunsuyto 6ubmuorpaduueckyio
0a3y, 000pyAO0BaHHBIN HEOOXOIUMOMN TEXHUKOM YNTATBHBIN 3aJ1, UMEET BhIX0/1 B MIHTEpHET.

JlekIIMOHHbIE ~ ayJUTOPUU  OCHAILEHBl BUIACONPOCKIIMOHHBIM  OOOPYJOBAaHUEM  JUIS
MIPOBEJCHUS TPE3EHTALUN, a TaKXkKe CpeACTBAMHM 3BYKOBOCIIPOM3BEACHUS;, MOMEIICHUS IS
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NPAaKTUYECKUX 3aHATHH YKOMIUIEKTOBaHbl yueOHOH Mebenbto. KoMmbroTepsl BO Beex ydeOHBIX
ayJIMTOPUSIX MOAKIIOUEHBI K ceTn HTepHeT.

CTyneHTbl W3 4uCla JUI C OTPAHUYEHHBIMH BO3MOXKHOCTSMH 3/I0pPOBBSI 00€CIEUEHbI
MIEYATHBIMU M AJIEKTPOHHBIMU 00pa3oBaTEIbHBIMH pecypcaMu B (opMax, aJanTHPOBAHHBIX K
OTrPaHUYEHUAM UX 30POBBSI.
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