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AHHOTAIIUSA PABOUYEH ITPOTI' PAMMBI JIUCITATIJIMHBI
«AHaJIM3 BpeMeHHBIX PS/10B»

JucuumnimHa «AHaJM3 BpPeMEHHBIX PSAOB» SBISETCS 00s3aT€IbHOM AUCHMILTUHON
gact, GopMHpyeMOi ydacTHUKaMU 0OpazoBaTeNbHBIA OTHOMmIEHUH, broka 1. «JucuuminHbl
(MomymH)» OCHOBHO# MpOdecCHOHALHON 00pa30BaTe/IbHON MPOrPaMMbI BBICIIIET0 00pa30BaHMUs
«OKOHOMHUKA U (PMHAHCHD» 110 HAINpaBlIeHUIO MoAroToBku 38.04.01 DxoHOMHUKA.

[lensiMu  OCBOGHHSI  TUCHUIUIMHBI «AHAJH3 BpPEeMEHHBIX PSAOB»  SBISIOTCA
O3HAaKOMJICHHE OOydaromierocss ¢ ©0a30BBIMH pasfeflaMH  SKOHOMETPUYECKOTO —aHalu3a
BPEMEHHBIX DPSIOB (CTAllMOHAPHBIE BPEMEHHBIE PSJIbl, Pa3HOCTHO-CTALIMOHAPHBIE BPEMEHHBIE
pansl, mogenn ARIMA, tecTbl Ha eTMHUYHBIE KOPHH, BEKTOpHAs Mozelb aBroperpeccuu (VAR),
JMUHEHas perpeccus €O CTalMOHAPHBIMU [EPEMEHHBIMHM, KOWHTErpalus, MNpUuYUHHbIC
3aBUCHMOCTH BO BPEMCHHBIX PsJiaX); Pa3BUTHE HABBIKOB CaMOCTOSITEIBHOTO HOCTPOCHUS H
OLICHKH SKOHOMETPUYECKUX MOZEIEH.

[IpenogaBanne AWCHUIUTMHBI TPEAYCMaTpPUBAeT clieayromue (OpMBI OpTaHU3AIUH
y4eOHOro  mpoiiecca:  JIKIIMH, TMPAaKTUYECKUE  3aHITHs, JIa0OpaTOpHbIE  3aHATHUS,
caMocCTosiTeNIbHAs paboTa MarucTpaHTa, MPOMEKYTOUYHBIN KOHTPOJIb.

[TporpaMMoil TUCHUIUIMHBI MPEAYCMOTPEHBI CIEAYIOIINUE BUIbl KOHTPOJS: TEKYIIU
KOHTPOJIb YCIIEBAEMOCTH, TPOMEXKYTOYHBI KOHTPOJIb B (hopMme 3adyera C OICHKOHW (B KOHIIE
4 monyns).

OO0masi TPyIOEeMKOCTh OCBOCHHS JUCIUILIMHBI COCTABISCT 3 3aYETHBIX CIUHUIIBI,
108 gacos.
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1. HEJIM U 3AJAYU OCBOEHUA JUCIUIIJINHbI

IessiMu OCBOEHMs TUCLMILIMHBI SBJISIOTCS O3HAKOMJIEHHE O0yuaromierocsi ¢ 0a30BbIMU
paszzesnaMu 3KOHOMETPUUECKOTO aHajJu3a BPEMEHHBIX PSAJOB (CTAlMOHAPHBIE BPEMEHHbIE PAJIBL,
pa3sHOCTHO-CTallMOHAapHbIE BpeMeHHble psaabl, Moaenu ARIMA, TecTbl Ha eaMHUYHBIE KOpPHH,

BEKTOpHass Mojenb aBroperpeccun  (VAR),

JIMHEWHAss perpeccusi Cco CTalMOHAPHBIMU

INEPpEMEHHBIMHY, KOUHTCIrpanusa, NPpUYNHHBIC 3aBUCUMOCTH BO BPEMCHHBIX p;max); pPa3sBUTHC
HAaBBIKOB CAMOCTOATCIIbHOTO IMOCTPOCHHUA U OLICHKHW SKOHOMETPUUICCKUX MOJICIICH.
33[{3'11/1 HU3YUCHUA TUCHUIIIWHBI:

akrown e

HN3YyUCHUC 0a30BBIX MCTOAOB 3KOHOMCTPHUYCCKOI'0 aHa/in3a BpCMCHHBIX PAIOB,
Pa3BUTHEC HABBIKOB CaMOCTOATCIIBHOI'O ITIOMCKA 1 HCpBH‘lHOﬁ O6pa6OTKI/I JaHHBIX,
Pa3BUTHEC HABBIKOB CAMOCTOATCIIBHOI'O IMMOCTPOCHUA S KOHOMCTPHUICCKUX MOI[G.HGI;'I,
Pa3BUTHEC HABBIKOB IIPOBEPKU aACKBATHOCTH 3TUX Moz[eneﬁ,

Pa3BUTHC HABLIKOB SKOHOMHUYECKOM HHTCPHPCTALUHN ITOJTYUYCHHBIX PC3YJILTATOB.

2. MIIIAHUPYEMBIE PE3YJIBTATBI OCBOEHUS JUCIHHUIIJINHBI
B pesynbrare u3ydeHus y4eOHOW IHMCHUIUIMHBI OOYYaIOUIUIICS JOJDKEH OBIAJETh

CICAYIOIIUMH KOMIICTCHIUAMU:

npodeccuonansabiMu - (I1K).

[Inanupyemble pe3yJsbTaThl

(GbOopMHUpOBAHUS KOMIICTCHIIMA ¥ WHAWKATOPHI MX JIOCTWKCHUS B pe3yJbTaTe OCBOCHUS
JTUCIUTIIUHBI peacTaBieHbl B Tabmuie 1.

Tabmua 1

HnaanyeMble pe3ydabTaTbl 0CBOCHUA JUCHUIIJIMHBI, COOTHECCHHbIC ¢ HHINKATOPaAMH
JOCTHKEHUS KOMIIeTeHIIMii oﬁyqammnxm

KO)I M HAMMCHOBaHHE

I/II—[)ll/lKaTopbl JOCTH/KCHHUS KOMIICTCHIIMHA

Pe3ynbraThl 00yuyeHHs1 (3HATH, YMeETh,

KOMIeTeHIUH BJIAJ1eTh)

IK-4 Cnocob6en | UJI.ITK-4.1. ®dopmupoBanue | 3HaTh:
aHaJIM3MPOBAThH U | METOJOJOTHYECKUX OCHOB | HAaIlMOHAJIbHBIE M MEXKITyHapOHbIE CTaHAAPTHI,
pa3pabarbiBaTh MHTETPAJIbHOW CHCTEMBI YNPaBICHUS | JyYIIME TPAKTUKH IO TOCTPOEHHIO CHCTEM
METOJUYECKHE puckamu, (OPMHUPOBAHHE OCHOBHBIX | YIPABICHHS  pPHUCKaMH,  3aKOHOJATENILCTBO
MarepHuaibl, NPUHIOUIIOB  pa3pabOTKM  JoKanbHBIX | Poccumiickoit ~ ®enmeparmmm W oTpacieBble
JIOKaJIbHBIC HOPMaTHBHBIX aKTOB 110 YNPABJICHUIO | CTAHJAPTHI MO YIPABICHUIO PUCKAMHU
HOpPMAaTUBHBIE AaKThl | PUCKAMHU Ha YpPOBHE kpynusix | 3 (ITK-4)
i YIPAaBICHUIO | OpraHu3aluil U NOAPa3EICHUI YMmers:
pHUCKaMH, NJIIK-4.2. Pa3paboTka CTaHAAPTOB | BHEAPATH CUCTEMBI YIPABICHUS PHCKAMU Ha
(dbopMynupoBaTh OpraHu3aIiH, METOINYECKHUX U | ypOBHE OpraHM3alyy, HOApa3/IeIeHus,
pEKOMEHJalMd IO | HOPMAaTUBHBIX JIOKYMEHTOB B cdepe | aHaau3upoBaTh W3MEHEHHs KOPIOPATUBHOM
ONTUMU3AINH obecrieueHnst  (QYHKIMOHMPOBAHHMSA M | HOPMATMBHOM 0a3bl MO BONPOCAM YIIPABIEHHS
npouecca KOOpJMHAIMKM  IIPOUECcCca YNPaBJIECHUS | pUCKAMHM, BBISBISTH BHEIIHHNA W BHYTPCHHUUN
yHIpaBieHUs pHCKaMH KOHTEKCT (PyHKIIMOHHPOBaHMS OpTaHHU3ALNH,
pHUCKaMHu, WNA.IIK-4.3. pa3pabarsiBaTh penIaMeHTUPYIOLIUE
YHOPSA0YNBAT KoncynsrupoBanne 1o BONPOCAM | MOKYMEHTHl 10  YyIPaBICHUIO  PUCKAMH,
MIPOLIECC YNPABJIECHUs | YIPaBIECHHs PUCKAMHU B OPTaHHU3AIHH NPUMEHSATh TEPMHUHBI W TIPUHIUIBL  PHCK-
puckamu B | UJ.IIK-4.4. MEHE/HDKMEHTA, OIHCHIBATh OU3HEC-TIPOIECCHI C
nenocTHylo cucreMy | IlopjepskaHue M COBEPLIEHCTBOBAHHME | yUETOM PHUCKOB, BBHIPaOAaTHIBATH PEKOMEHIAIIMH
c YEeTKO | KyJAbTYpbl ~ yIpaBI€HHs PHUCKAaMHM B | 10 IPUHITHIO pelIcHHWi B cepe ympaBieHUs
OTIpe/ieIeHHBIMHU OpraHu3aIN pHUCKaMu
XapaKTepUCTHKAMU H VY (IIK-4)
CTPYKTypOi Bnagers:

HaBBIKAMH  JEKOMIIO3HMIIMU  CTPaTETHYECKUX

HeJiel OpraHu3ali¥ B 3a1a4M IOApa3IeleHUs
HAa OCHOBaHWU KOPIOPATHBHBIX HOPMATHUBHBIX
JIOKyMEHTOB TIO YIIPABICHUIO PUCKAMH,
pa3paboTku peraMeHToB JIEATENLHOCTH
MOAPA3AeNCHUs] 10 YIPABICHUIO PHUCKAMU U
OT/ENbHBIX PAbOTHUKOB, pealu3alud IUIaHa
MOCTPOEHUSI CHCTEMBbI YIIPABJICHHUS PUCKAMU




Koa u HanmeHnoBanue Pe3yabTarsl 00yueHust (3HaTb, yMeTb,
HNHaukaTopbl JOCTHKEHNS KOMITCTEHINH
KOMIIeTeHIUH BJIA/IETD)

B (TIK-4)
IIK-5 Cnocoben | UJI.ITK-5.1. PaGoTtaer ¢ pa3nuyHBIMU | 3HATH:
paborarb C | UICTOYHUKaMU CTaTUCTUYECKON | poccuiicKue u MeXTyHapO/HbIE
Pa3IUYHBIMHU nHbopmau METO/IOJIOTHUECKUE TIOJIOKEHUS U CTaHAAPTHI,
HCTOYHUKAMHU NUAIIK-5.2. IIpou3BoguT | MeTonUUECKHE  TOAXOABl K  NPOBEACHUIO
CTaTUCTUYECKOI SKCIEPUMEHTANbHbIE  CTaTHUCTUYECKHME | CTATUCTUYECKHX  pacueToB M aHaJIu3y,
nHpOPMAINH, pacueTsl c NPUMEHEHUEM | CTaTUCTHUYECKHE MAKEThI MIPUKIAIHBIX
pa3pabarsiBaTh 1 | MHGOPMAITMOHHBIX TEXHOIOTHH MpoTpaMM, akTyaJbHBIE HAyYHBIC ITyOIHKAITIH
COBEPILEHCTBOBATh WNATIK-5.3. AnanmupyeT HaHHBIE Ha | IO CTAaTHUCTUKE, B TOM WYHCIIE 3apyOeKHBIE,
METO/IOJIOTHH cOOpa | OCHOBE  METOIOB ~ MAaTeMaTHYeCKOW | MCTOYHHWKH CTaTUCTHYCCKON MH(pOpPMAUH
u 00paboOTKH | CTATHCTHKH 3 (IIK-5)
CTaTUCTUYCCKUX NJI.ITIK-5.4. VYMeTh:
JIaHHBIX, TPOBOAUTH | PaspabGaThiBaeT M COBEPIIEHCTBYET | MPOM3BOAUTH CTATHCTUYECKHE pACYETHI  C
CTaTUCTUYECKUE CHCTEMBl CTaTUCTUYECKUX IOKa3aTeledl | mpuMeHEHHEM COOTBETCTBYIOLINX
pacueTsl C | ¥ METOAMK UX pacdera MaTeMaTH4eCKuX METOJO0B ¥ HH(OPMAIMOHHBIX
IIPUMEHEHUEM TEXHOJIOTMH, a  TaKke  MOCIeIyINIyIo
COOTBETCTBYIOIINX AQHAJMTUYECKYI0 pabdoTy C  IOJy4YEeHHBIMH
MaTeMaTH4eCcKUX JTAaHHBIMM, IPUMEHATh CTaTUCTUYECKHUE MaKETh
METOJ0B u MIPUKIIAHBIX TIPOTPaMM
HHPOPMAITNOHHBIX Y (IIK-5)
TEXHOJIOTHM, a TaKkxKe Bnagers:
NOCJICAYIOTY O HaBbIKAMH TPUMCHCHHS TPAOUIMOHHBIX U
AQHAJIUTUYECKYIO WHHOBAIIMOHHBIX METOMOB CTATUCTHICCKOTO
paboty c aHanm3a
MOy YCHHBIMU B (ITK-5)
JTAHHBIMU

B PE3YIbTATC OCBOCHU A AUCHUIIIIMHBI MAaruCTpaHT AOJIKCH:

3HATD:

— OCHOBHBIC (paKTBI n OonpcAciCHuA, CBA3AHHBIC C IOHATUAMU CTAIMOHAPHOIO U

Pa3HOCTHO-CTAl[MOHAPHOTO BPEMEHHOTIO psifia, UX MPOTHO3UPOBAHUEM, TECTAMU Ha €IUHUYHBIN
KopeHb, ceMeiicTBoM mozeneit ARIMA, monenbio BekTopHO# aBroperpeccuu (VAR), nuHeiHo#
perpeccueil co CTallMOHapHBIMU NIEPEMEHHBIMH, KOMHTETpalluel, MPUYUMHHBIMYU 3aBUCHUMOCTSIMH
BO BPEMEHHBIX psijiax,

— OCHOBHBIE METO/Ib] OLICHUBAHMSI paCCMAaTPUBAEMBIX B Kypce MOAEIEH,

— OCHOBHBIE METOABl JUArHOCTUKHM PAaCCMAaTpUBAEMBIX B Kypc€ 3KOHOMETPUYECKHUX
MOJEIICH;

YMETb:

— OLEHMBAaTh paccMarpUBaeMble B Kypc€ MOJEIM BPEMEHHBIX PAIOB, HCIOJIb3Ys
HSKOHOMETPUYECKHUE MaKEeThl JUATHOCTUKH,

— IIPOBEPSTH aJ€KBATHOCTh MOJIENIH,

— UHTEPIIPETUPOBATh PE3YJIbTAThl MOJEIH,

— CTPOMTb IPOTHO3 IO MOJEIIN;

BJIAJETbD:

— 0a30BBIMU HaBBIKAMM OIIEHMBAHMS paccCMaTpHBAE€MbIX B Kypce MoJeliell BPEMEHHBIX
PAIOB, AMArHOCTHKU (TMPOBEPKH HX aJl€KBAaTHOCTH) W TIOCTPOEHMSI TMPOTHO3a, MCIIOJNIb3Ys
SKOHOMETPUYECKHUE TTAKETBHI,

—  TEpMHUHOJIOTMYECKUM  alIaparoM, I[O3BOJIAIOIMIUM  CaMOCTOSITEIbHO
HSKOHOMMYECKYIO JIUTEPATypPy, UCIIOJIB3YIOLIYIO0 aHAJIN3 BPEMEHHBIX PSAI0B.

n3y4arb

3. MECTO JUCIUILIVHBI B CTPYKTYPE OBPA3OBATEJIBHOM ITPOT'PAMMBI

HucturnnuHa «AHaJu3 BPEeMEHHbIX PAJOB» SBISICTCS 005S3aTeIbHON TUCIHUILTAHON
gactu, (GOpMUPYEMON ydaCTHHUKAMHU OOpa3oBaTelbHBIX OTHOIICHWH, bnoka 1 «JlucuuminHb
(Momynm)» oOpa3oBaTeNbHONW MPOTPaMMBl «DKOHOMHKA W (GuHAHCHY. Kom muCIMIUIMHBI 110



VYuyebnomy miany b1.B.09. Kypc uurtaercs B TpeTbeM W UYETBEPTOM MOAYISIX, ¢opMma
MPOMEKYTOYHOM aTTECTALMU — 3aYET C OL[EHKOM.

YcenemHoe ocBOeHUE AUCIHMIUIMHBL MpErnojaraeT Hajauuue y oOydyaromierocs 3HaHUuM,
YMEHHI U HABBIKOB, TIOJTYYCHHBIX B XO/I€ U3YYCHUS JUCIUILTAHBI:

b1.B.03 MaremaTnueckas CTaTUCTHKA,

b1.0.01 DKOHOMETpPUKA TPOCTPAHCTBEHHBIX TAHHBIX.

3HaHMS, YMEHHUS U HAaBBIKH, IOJyYEHHBIE IpPU OCBOCHUM JaHHOW JAMCLHUILIMHBI,
MPUMEHSAIOTCS MAarucTpaHTaMH B TMPOLECCE H3YUYEHHUS CIEAYIOIIMX TUCHUIUIMH, a TakKke
MIPOXOXKICHHSI Y4eOHOM U TPOU3BOACTBEHHOM NMPAKTUK:

b2.0.01(Y) OsnakomuTelbHas MPAKTHUKA,

b2.0.02(Y) Hayuno-uccinenoBarenbckas pabota (MOMydYeHUE TIEPBHYHBIX HABBIKOB
HAay4HO-MCCIIEI0BATEIbCKON PabOTHI);

B2.B.01(IT) IIpakrtuka mo npoduiro npodhecCHOHaTbHON AeSTEIHHOCTH;

b2.B.02(IT) HayuHo-uccnenoBarenbckas padora.

4. OBPbEM JUCHUITJIMHBI
OO0r111ast TPYI0OEMKOCTh OCBOCHHSI JUCIUILIMHBI COCTaBIseT 3 (TPH) 3a4ETHBIX CIUHHMIIBI,
108 yaca.

Tabmumna 2
O0BbeM THCHUILINHBI
. O0beM JUCHHUIIINHDI
Tunbl yueOHbIX 3aHATUHI
M caMocTosiTeJIbHas padoTa Bcero Monyae
P 1]2] 3 | 4 [5]6]7] 8910

Ounas ghopma 00yuenusn

KonrakTHas padora

00y4aIONINXCH ¢ MpenoaaBaTeaeM 51 - - 21 30 - - - - - -
B cooTBeTcTBUM ¢ YII:
nekunoHHoro tumna (JIek) 18 - - 9 9 - -] - - - -
naboparopHble 3aHsTHs (J1ad) 27 - - 12 15 - - - - - -
npaxruudeckue 3anaTusd (Ip) 6 - |- 0 6 - I
CamocrositeibHas padora
ob0yyaromuxes (CP) 48 15 33

3auer ¢ 3auyer ¢
ITpomeskyTOUHAast (popma OLeHKOI - - - ovenkoii |~ | T | " N
arTecTanus oy 9 - - - 9 —T - —
O0mas TpynoeMKocThb (4ac. / 3.e.) 108/3 - - 36/1 72/2 - - - - - -

5. COAEP/KAHUE U CTPYKTYPA JUCHUIIJIMHBI

CopeprkaHue TUCIMIUIMHBI COOTHOCUTCS C TUIAHUPYEMBIMH pe3yJabTaraMu 00ydeHHUs 10
JTUCIUIUIMHE. Yepe3 3a1auu, PopMHUpyeMble KOMIIETEHIIMM U UX KOMIOHEHTHI (3HAHUS, YMEHUS,
HaBbIkK — ganee 3YB) mo cpeacTBaM WHAMKATOPOB JTOCTHIKCHHS KOMITIETEHIIHIH B COOTBETCTBHU
¢ Tabmumeii 3.



5.1 Conep:xaHue TUCUUILINHBI

Tabnuua 3
Collepmaﬂne JAUCIHHUIIJINHBI

Ne HaumenoBanue Conepixanue TeM (pa3iesioB) Konn1 HNupukaropsl | Koasl 3YB

n/ TeM (pa3/eJioB) KOMIIETeH | KOMIeTeHI Uit (B coOT.

I it (B cooT. ¢ Tabmuueit

¢ Tabnuueii 1) 1)

1 | UuTerpupoBaHHast Bumsr BpemeHHBIX psgoB u ux | [IK-4 WJ.I1K-4.1. 3 (TIK-4)
MOJEeIb cnenuduka. Cranronapssie psasl 1 ux | [1IK-5 WJI.ITIK-4.2. V (IIK-4)
aBTOpPErpeccud  — | cBOMcCTBAa.  Mojenu  CKOJB3AILIETO WJI.ITIK-4.3. B (TIK-4)
CKOJB3SIIETO cpenero  MA(q) W uX CBOMCTBa. NJ.IIK-4.4. 3 (IIK-5)
CpeIqHero Mopenu aBroperpeccun AR(p) u ux NJIIK-5.1. V (IIK-5)
(ARIMA). CBOICTBA. NJI.TIK-5.2. B (ITK-5)

Omneparop CIIBUTA. YenoBus N.IIK-5.3.
CTAllMOHAPHOCTH U OOPaTHMOCTH. N.IIK-5.4.
WurerpupoBanHble nporeccsl. Moaenu

ARIMA u ux OLICHUBAHUE.

Metononorus boxca-/I>)xeHKHHCAa.

Perpeccus co CTalMOHAPHBIMHU

nepeMeHHbBIMHA.  [IpHYUHHOCTH  TO

['peiinxepy.

2 | Tectnr Ha | Hecranmmonapusle BpemeHHble psapl. | [1K-4 NI.IIK-4.1. 3 (IIK-4)

enuHUYHBIC KOpHU. | CiywaitHoe Omyxnanme. Peaxmms na | ITIK-5 WJI.ITIK-4.2. V (IIK-4)
moku. PasHocCTO-cTanioHapHbIE PsiIbl WJI.ITIK-4.3. B (TIK-4)
U pslbl, CTALlUOHAPHBIE C TOYHOCTHIO NJ.IIK-4.4. 3 (TIK-5)
1o tperaa (DS u TS psiapr). NJIIK-5.1. VY (TIK-5)
Tecr Juku-dyiiepa (DF). N.IIK-5.2. B (IIK-5)
Pacmupennsrit  tect  Juku-®ymepa NJ.IIK-5.3.
(ADF). PasnuuHble THITBI TECTOB Ha N.IIK-5.4.
€IUHUYHbBIE KOPHH. ITopsnox
UHTErpUpyeMocTd. TecThl Ha MOPSIIOK
uHTerpupyemMoct. Monenu ARIMA.

3 | Kounrerpanyus. Jloxnas perpeccusi. [onsitue | [IK-4 NJ.IIK-4.1. 3 (TIK-4)
KOUMHTErpupyeMocTd HecranmoHapHbix | ITK-5 NJ.IIK-4.2. V (TIK-4)
PAIOB. MeTtoponorust WHrna- WI.I1K-4.3. B (ITK-4)
I'peitnxepa HaXO0XKJIEHHS N.IIK-4.4. 3 (TIK-5)
KOMHTETPAallMOHHBIX COOTHOIIIEHUH. NI.IIK-5.1. V (IIK-5)
[locTpoeHne u oOuUEHUBAHHE MOJIEIU W.IIK-5.2. B (TIK-5)
KOPPEKTUPOBKH OTKIIOHeHUsIMU ECM. NJ.TIK-5.3.

NJI.TIK-5.4.

4 | BekropHas OcHOBHEBIE TIOHSATUSL BekTopHOil | TIK-4 NAIIK-4.1. 3 (TIK-4)
aBTOpErpeccus M | aBTOPErPECcCHH. VYenosust | TTK-5 NJ.IIK-4.2. vV (IIK-4)
KOWHTETpanusl. CTallMOHAapHOCTH. BpiOop  mopsaka NJ.IIK-4.3. B (ITK-4)

MOJIEITH, TECTHI Ha HAJINYHe WU.I1IK-4.4. 3 (IIK-5)
ABTOKOPPEIIAIINH, WU.IIK-5.1. VY (IIK-5)
reTepOCKeIaCTUIHOCTH, HOPMAJIbHOCTh W.IIK-5.2. B (IIK-5)
ocratkoB. IlpuunHHOCT B VAR. WJ.ITIK-5.3.
OYHKIUN pPEAKIMM HAa HUMIIYJIbCHl H N.IIK-5.4.

Pa3JIOKEHUE JUCIICPCUU.

BekropHas MOJIENb KOPPEKIUHU
omubok (VECM).

Teopema Ipeitnxepa o
MIPEACTaBICHUH. O06mue
CTOXaCTHYECKHE TPECH/BI.
Merononorus Moxancena JUIst
MPOBEPKH KOJINYECTBA
KOUHTETPAI[HOHHBIX COOTHOUICHHH.

IIpoBepka orpaHuyeHui.




5.2 CTpyKTYypa TUCHUNINHBI

Tabnuna 4

CTpyKTYypa I¥CUMILTHHBI
O0beM AMCHUILUIMHBI, Yac.
KonTakTHas paGora

®opMma TeKyLIero

HaunmeHnoBaHnue TeM 06y4atomuxes ¢ KOHTpOIs
Ne i/ (pasneion) Beero npenoaaBaTe/ieM M0 THIAM cp | Yemesaemoctw',
Y4eOHBbIX 3aHATHI B NPOMEIKY TOHHOI
coorBeTcTBHH ¢ YII arrecranun
Jek | Jla6 | Mp

Ounasn ghopma ooyuenusn

HuTerpupoBanHas MoaeIb

Tema 1 | aBTOpErpecCcHr — CKOJB3SIIETO 19 6 6 0 7 3
cpentero (ARIMA).

Tema 2 | TecTbl Ha eTUHUYHBIC KOPHU. 17 3 6 0 8 3 pi

Tema 3 | Kounrerpanmusi. 26 3 3 3 17 3

Tema 4 BekropHast aBToperpeccus u 37 6 12 3 16 13
KOMHTETpaIlusl.

IIpomexxyTouHas aTTecTalus 9 9 - - - 03;:;:;0;

Bcero: 108 18 27 6 48 9

*[Ipumeuanue: hopmvl meKyuje2o KOHMpOJs ycnesaemocmu: domauinee sadanue (3), doxnad (/).

6. YAEBHO-METOJUYECKOE OFECIIEYEHUE CAMOCTOSITEJIbHOM PABOThHI
OBYYAIOIIUXCHA 11O JUCHUITVIMHE

6.1 O0mMe MoJI0KEeHUs

3HaHUS U HaBBIKH, MOJYYEHHbIE B PE3yJbTaTe JIEKLIMH U 3aHATUN CEMUHApPCKOIO THUIIA,
3aKpPEIISIOTCS U Pa3BUBAIOTCS B PE3YJIbTAaTE MOBTOPEHUSI MaTepHalla, YyCBOEHHOTO B ay IMTOPUH,
IyTeM YTEHUS TEKCTOB M HCCIEAOBATEIbCKON muTeparypbl (M3 CIUCKOB OCHOBHOM U
JIONIOJTHUTEIBHOM TUTEpaTyphl) U UX aHAIM3A.

CamocrosTenbHass paboTa sBIsieTCd BaKHEWIIEH 4YacThi0 Mpollecca  BBICIIETO
obpa3oBanus. Ee crneayeT 0CO3HaHHO OpraHW30BaTh, BBLAEIHB JIUIsl 3TOr0 HEOOXOAUMOE BpeMsl 1
COOTBETCTBEHHBIM OOpa30oM OpraHU30BaB pabouee MPOCTPAHCTBO. BakHEHIIMM 3i1eMEHTOM
CaMOCTOSITENIbHONH paboThl ABIsETCS MPOpPabOTKa MaTepHANIOB MPOIIEAIINX 3aHATHH (aHanu3
KOHCIIEKTOB, YTEHHE PEKOMEHJOBAHHOMN JIUTEPaTyphbl) U MOJATOTOBKA K CIEAYIOIIUM JIEKIIHUIM/
NPaKTUYECKUM (CeMHUHApPCKUM) 3aHATHAM. JIUTepaTypy, PEKOMEHIOBaHHYI) B IpOrpamme
Kypca, cienyeT, M0 BO3MOXXHOCTH, YWTaTh B TEYEHHE JBYX MOJYJieH, KOHIEHTPUPYSACh Ha
00yCJIOBJIEHHBIX POrPaMMOii Kypca TeMax.

CyIIecTBEHHYI0 4acThb CaMOCTOSITEIbHOM  pabOThl MarucTpaHTa IpeACTaBIsET
CaMOCTOSITENIbHOE M3YUYEHHE BCIIOMOTATENbHBIX Y4eOHO-METOANYECKUX W3JIaHHUH, JIEKIIMOHHBIX
KOHCIIEKTOB, MHTEpHeT-pecypcoB U Imp. [loAroroBka K NpakTUYECKUM 3aHSTHUAM SBIISETCS
BaXHOH (opmoil paboTel Maructpanta. CamocTosiTenbHas paboTa MOXKET BECTUCh Kak
WHIUBUAYAIbHO, TAK U IIPU COACHCTBUM MPENOaBATEINS.

6.2 PexoMeHIaluu MO pacnpeaeieHHI0 Y4eOHOT0 BPpeMEHHU MO BHIAM CAMOCTOSITEIbHOM
padoThI M pa3esaM IUCHUTINHbI

Tema 1. WHTerpupoBaHHasi MojAe/jb ABTOPErpecCMH — CKOJb3MIIIET0 CpPeIHero
(ARIMA)

1. [ToBTOpEeHME PONHACHHOTO Ha JIEKIUAX U TaOOPATOPHBIX 3aHATUSAX MaTepuaia —
2 gaca.

2. CamocTtosTenpHas paboTa ¢ peKOMEHOBAHHOMN JIUTEPATypOl, MOMCK OTBETOB Ha

BO3HHUKIIHE B XOAC€ IMMOATOTOBKU BOIIPOCHI — 2 Jaca.



3. BrimosiHeHME [OMAIIHETO 3aMaHus — 3 Jaca.
Hroro: 7 1gacos.

Tema 2. TecTbl HA eTUHUYHBIE KOPHHU

1. [ToBTOpEeHME MPOIICHHOTO HA JICKIUSIX U JIA0OPATOPHBIX 3aHATHSAX Marepuasa —
2 Jaca.

2. CamocTtosTenpHas paboTa ¢ peKOMEHIOBAHHOM JINTEPATypOH, MIOUCK OTBETOB Ha
BO3HHKIITKE B X0JI€ TTOJATOTOBKH BOIIPOCHI — 2 Yaca.

3. Brinmonnenue qomMaiitero 3aganus — 4 gaca.

Hroro: 8 gacos.

Tema 3. Kounterpauus

1. [ToBTOpEHHE MPOMAEHHOIO Ha JCKIMIAX M Ja00paTOPHBIX 3aHATHAX MaTepuaia —
6 gacos.

2. CamocrosTenpHas pabota ¢ peKOMEHI0BAHHOM JINTEPATYPOi, MOMCK OTBETOB Ha
BO3HUKIIHUEC B XO0JC ITOATOTOBKHAU BOHpOCBI — 7 qacCoB.

3. BrlnonHenune noMaigero 3aganus — 4 daca.

Hroro: 17 gacos.

Tema 4. BekTopHasi aBTOperpeccusi 1 KOMHTErpauus

1. [ToBTOpEHME MPOWICHHOTO HA JICKIMAX W JIAOOPATOPHBIX 3aHATHSAX Marepuasa —
2 yaca.

2. CamocTosTenpHas padoTa ¢ peKOMEHIOBAHHOH JINTEPATypOH, MIOUCK OTBETOB Ha
BO3HHUKIIIKE B XOJI€ IMOATOTOBKH BOIIPOCHI — 4 Jaca.

3. Brimonnenue qoMaiiHero 3aganus — 5 yacos.

4, IToxaroroska moxiiaga — 5 yacos.

Hroro: 16 gacos.

6.3 Hepeqeﬂb OCHOBHBIX BOIIPOCOB IO U3yYacMbIM TEMaM IJsd CaMOCTOSITEIbHOI paﬁoTbI
oﬁyqamumxcsl Mo JMCHUIIJIMHE

Tema 1. MHTerpumpoBaHHasi Moje/]b aBTOPerpeccMH — CKOJb3SIIIEr0 CpelHero
(ARIMA)

. CranuoHapHBbI€ psiibl U UX CBOWCTBA.

. OnenuBaHye NapaMeTPOB CTALIMOHAPHBIX PSAA0B

. Monenu aBTOPErpecCuy U CKOIB3AIIETO CPETHETO

. Omneparopsl j1ara 1 NepBoil pa3HOCTH

. Kputepuu cranmonapHoCTH U 00paTUMOCTH

. Monemu ARIMA

. MeTtononorus bokca-JIxeHKrnHCa

. ITpornosupoBanue

. Perpeccuu co cranimoHapHBIMU ITEPEMEHHBIMU

Tema 2. TecTbl Ha eANHNYHBIC KOPHHU

. Tpena-cTanmoHapHble U Pa3HOCTHO-CTALIMOHAPHBIE PSABI

. CrnyuaiiHoe Ony>kaaHue

. CroxacTnuecKkuil TpeH 1

. Omneparop nepBoil pazHOCTH

. [Topsimok MHTErPUPYEMOCTH psiaa

. Mopemu ARIMA

. Pacmmmpennsiit Tect uku-Oynnepa

. Jlpyrue TecTsl Ha €IMHUYHbBIE KOPHU

Tema 3. Kounrerpauus

. Jloxnas perpeccus

. Kounrerpanus no merononoruu Marma-I peitnxepa
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. Monenu KOppeKIuu omuooK

Tema 4. BekTopHas aBToperpeccusi 1 KOUHTerpauus

. Bexkropnas aBroperpeccus (VAR) — cBoiicTBa 1 OlICHUBaHHE
. IIpnunnHOCTH O ['peitHkepy

. OYHKINUH pEaKIMU Ha OTKIIUK

. IIporuozuposanue

. Paznoxxenune besepumka-Henbcona

. VAR c HecTanmoHapHbIMU [IEPEMEHHBIMU

. BekTopHas Moienb KOppeKLUU OmMuO0K

. Merox Moxauncena

. [TpoBepka JIMHEHHBIX OTpaHUYEHUI HAa KOI(PPUIIUEHTHI

. IIporuoszuposanue

6.4 IlepeyeHb JUTEPATYPbI AJISl CAMOCTOSITEILHOI PadoThI 00y4arouIerocs:

1. [ToaxopeiToBa, O. A. AHanu3 BpeMmeHHBIX psanoB [Tekcr]: y4e0. mocod. s
OakanaBpuara u maructparypsl / O. A. IlogkopsiToBa, M. B. Coxonos; Cankr-IlerepOyprekuit
rOCYlapCTBEHHBIN yHHBepcuteT; EBpomeiickuii ynuBepcurer B Cankr-IlerepOypre. - M.:
HOpaiiT, 2016. - 266 c. - (bakanaBp u Mmaructp. Moayms).

2. I'pun Y.I. Dxonomerpuyecknii ananu3. Kaura 2 [Tekcr] / V. I. I'pun. - M.: U]]
«Jlemo», 2016.

3. Enders, Walter. Applied Econometric Time Series / W. Enders. - 3rd ed. - New
York : John Wiley & Sons, 2010. - xiv, 517 p.

4. Tsay, Ruey. Analysis of Financial Time Series / R. S. Tsay. - 3rd ed. - Hoboken,
N.J. : John Wiley & Sons, 2010. - 677 p.

6.5 IlepevyeHnb y4eOHO-METOANYECKOTO O0ecTIeYeHUs] IJIsl CAMOCTOSITEIbHOI PadoThI

Jnst obecrieueHUs] CaMOCTOATENBHOM PadOThl MarkCTPAHTOB MO JWUCHUILIMHE «AHAJH3
BPeMEHHBIX PSII0B» pa3paboTaHO yueOHO-METOIUUECKOe 00ECIIEYeHNE B COCTaBE:!

1. KoHTposbHBIC 3a/1aHUs U1l TOATOTOBKH K TPOILEAYPaM TEKyIIEro KOHTpouis (II.
7.2 Paboueit mporpaMMsl).

2. TunoBsie 3amaHust sl TOATOTOBKH K MPOMEXKYTOYHOW arrtectanuu (m. 7.4
Paboueit nporpammst).

3. PexomenmyeMbie OCHOBHASI, IOTIONIHUTENbHAS JINTeparypa, MIHTepHeT-pecypchl U
crpaBo4Hble cucteMsl (1. 8, 9 PabGoueit mporpaMmel).

4. Pabouas nporpamma AUCHMIUIMHBEI pa3MelleHa B 3J€KTPOHHON MH(OPMAIMOHHO-

00pa3oBaTeibHOW Cpefe YHHBEPCHUTETa Ha SJIEKTPOHHOM yueOHO-METOAMYECKOM pecypce
AHOOBO «EYCII6» — o6pasoBarenpaom moptaie LMS Sakai — Sakai@EU.

7. POHJ ONEHOYHBIX CPEJACTB JJisA IPOBEJIEHUSA TEKYHIEFI n
NMPOMEKYTOUHOMN ATTECTAIIUU OBYUAIOIIIUXCS IO JUCHUIITUHE
7.1 Iloka3aTen, KPUTEPUM U OLIEHNBAHUE KOMIIETEHUMH U MHIANKATOPOB MX J0CTHKEHUS
B IpoLecce TeKyLenl aTrecTauumn

Nudopmarust o comepkaHUM MW TPOILEAYype TEKYIIETO KOHTPOJS YCIEBaeMOCTH,
METOJIMKE OICHUBAHMSI 3HAHWH, YMEHH U HaBBHIKOB 00YYaIOIIET0Cs B XO/€ TEKYIIeT0 KOHTPOJIS
JOBOISITCS HAyYHO-II€Jarornd€CKuMHU pa60THI/IKaMI/I YHuBepcuTeTa 10 CBEICHUS 06yan0mer00ﬂ
Ha [IEPBOM 3aHATHU 10 JAHHOMW JUCLUILIMHE.

TGKYHIHP'I KOHTpOJ‘II) HpC}IYCManI/IBaeT HOJIFOTOBKy MaFI/ICTpaHTOB K Ka)K}IOMy 3aHATUIO,
AKTUBHOE CIIyIIaHWE HA JIEKUUAX, BBIIIOJIHEHHE JOMAIIHUX 3aJaHuil. MarucTpaHT IOJLKEH
HpI/ICYTCTBOBaTI) Ha JICKIIUAX, OTBCYATh HaA IIOCTAaBJICHHBIC BOHpOCBI, IIOKa3bIBasi, 4YTO HpOLII/ITaJ'I
pa3zbupaeMyto JIUTeparypy, MPEeACTaBISATh COEpKaTeNbHbIE PETUIUKH 110 TeMaM 00CyKICHHUS.
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Tekymuii KOHTPOJIb MPOBOAUTCS B (hOpME OIICHUBAHMSI BBITIOJIHEHUS TOMAITHUX 3aaHUN
U J0KJIaaa, ACMOHCTPUPYIOIIMX CTENEHb 3HAKOMCTBA MAaruCTPaHTOB C JIOMOJHUTEIbHOMN
JIUTEPATYPOU.

Tabmuna 5
IMoka3aTe/iu, KPpUTEPUH U OLIECHUBAHHE KOMIETEHI[HI U HHIMKATOPOB UX
AOCTHKEHHsl B Mpouecce TeKyliei aTrecTanun

HaumenoBanue tem (pa3genos) Koabl HNupuxaro- Koasb1 ®opMBbI TEKYIEro KOHTPOJIs Pe3yabTarsl
KOMIIe- P! 3¥YB yCIeBaeMoCTH TeKyIero
TEeHIMil | KOMIIETeH- (6 coom. ¢ KOHTPOJIS
umit Tabruyei
1)
Tema 1. UnterpupoBannas | [IK-4 | UIO.IIK-4.1. | 3 (I1IK-4) JomarHee 3a4TeHO/
MOJIENTb aBTOPETPECCUH — MK-5 | UAIIK-4.2. | ¥V (IIK-4) 3amanue | HE 3a4TECHO
CKOJIB3SIILIETO CPETHETO WJI.I1IK-4.3. | B (IIK-4)
(ARIMA). NA.IIK-4.4. 3 (TIK-5)

WJLIIK-5.1. | Y (TIK-5)
WJLIIK-5.2. | B (IIK-5)

WJ1IIK-5.3.

WJI.IIK-5.4.
Tema 2. Tectsl Ha MK-4 | UAIIK-4.1. | 3 (IIK-4) Jomarinee 3a4TeHo0/
eJMHUYHBIC KOPHHU. IK-5 | UAIIK-4.2. | V (IIK-4) 3ajaHue 2 HE 3a4TECHO

WJLIIK-4.3. | B (IIK-4)
WJLTIK-4.4. | 3 (TIK-5)
WJLIIK-5.1. |V (TIK-5)
WJLIIK-5.2. | B (IIK-5)

NJI.TIK-5.3.

NJLIIK-5.4.
Tema 3. KouHTerpanus. IK-4 | UAIIK-4.1. | 3 (IIK-4) JomamHee Hoxnaz 3a4TeHO/

MK-5 | UAIIK-4.2. | Y (IIK-4) 3ajanue 3 HE 3a4TECHO

WJI.IIK-4.3. | B (IIK-4)

WJI.1IK-4.4. | 3 (TIK-5)

WJIIK-5.1. | V (TIK-5)

UJ.IIK-5.2. | B (IIK-5)

WJI.TIK-5.3.

NJTIK-5.4.
Tema 4. BekropHast IIK-4 | UAIIK-4.1. | 3 (IIK-4) JlomamHee 3a4TeHO/
aBTOpErpeccHs U IK-5 | UAIIK-4.2. | V (TIIK-4) 3amanue 4 HE 3a4TCHO
KOUHTETPAILLHSL. WI.IIK-4.3. | B (IIK-4)

WJLTIK-4.4. | 3 (TIK-5)
WJLIIK-5.1. |V (TIK-5)
WJLIIK-5.2. | B (IIK-5)
WJLTIK-5.3.
WJLIIK-5.4.

[Tpu BBINOIHEHMM BCEX BUIOB 3aJlaHUM JOJKHBI ObITh MCKJIIOUYEHBI 3aMMCTBOBaHUS U3
qyKHX paboT (3a UCKIIIOUEHUEM TeX, YTO CHAOXKEHBI CCHUIKAMMU ).

B 3aBuCHMOCTH OT CIIO)KHOCTH JJOMAIIHETO 3aJaHusl OObSABISETCS MaKCUMAaJbHBIM Oai,
KOTOpBIM OOydaloImMHCsS MOXKET IOJIyYUTh 3a €ro/ee BBINOJHEHHE. MaKcUMallbHBIM Oamn 3a
JIOMAIITHUE 3a/IaHHsI B CYMME COCTaBIIseT 35 0asuioB.

MaxkcuManbHbIil  Oam, KOTOpbIM 0Oyyaromuics MOXET TMOJy4uTh 3a JOKJIaf,
0OBSBIIIETCS 3apaHee U COCTABIACT 5 OAIOB.

[Ipy ocBOEHMHM AMCLUUIUIMHBI Kakaas U3 (OpPM TEKYIIEro KOHTPOJIS OLEHHBAETCS C
HCIOJIb30BaHUEM OallJIbHOM MIKaJIbl € TMOCJIEIYIOIMIMM NEPEeBOIOM B OWHApHYIO CHUCTEMY JUIS
MOJIyYEeHHUs Pe3yIbTaToOB TEKYIIET0 KOHTPOJIs, PUKCUPYIOIIMX X0 00pa30BaTeIbHOro mpoliecca,
cornacHo Tabnure 6.
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TabGmuma 6

Kpurtepun oneHuBanus
DopMbI Onucanue IMoka3arenu KosmmuectBo | Pe3yabrarsl
TeKyLIero 0aJ110B 1O TeKyLIero
KOHTPOJIA 100- KOHTPOJIS
ycneBaeMoCTH 0aJIbHOI
mKaJje
Homarnee JdomamHee 3agaHHe HMMEET | €CIU JlaH MIOJTHBIN u | 91-100% ot | 3aureHO
3a/1aHue LENBI0 TPOBEPKY TEKYIIUX | MPAaBWIBHBINA OTBET /peUICHUE, | MAKCUMAIIbH
3HAaHUI, HO TIPOBOTUTCA B | BOBMOXXHBI HECYIIECTBEHHBIE | OTO
OTCYTCTBUHU TPENOAABATENA. | IIOTPEIIHOCTH. BO3MOKHOTO
OHO MOXET coiep)kKaThb Kak gmcia
YHCTO TEOpETHUIECKUE OamnoB
BOTIPOCHI (HampuMep, | ecnmm gaH TpaBWIBHBEI, HO | 51-90%  oT
CBA3aHHBIE C KOHKPETHBIMHM | HEMOJHBIH OTBET/pEmICHHEe, | MaKCHMallbH
TEOPETUIECKUMU BO3MOKHBI HECYIICCTBEHHBIE | OTO
MOZETAMH), TaK U 3aJadd, | MOTPEITHOCTH. BO3MOXKHOTO
OCHOBaHHbIE Ha aHaju3e yHcia
peanbHBIX JaHHBIX. B omHUX 0aJuIoB
ciyyasx pealbHbIC JQHHBIC, | eciu  BbISABICHO HemosiHoe | 25-50% ot
HEOOXOAUMBIC [ 3aJaHMA, | 3HaHUE U YaCTUYHO | MaKCHUMaJbH
MOTYT ObITh MPEIOCTABIECHBI HeNpaBUJIbHAA TPakTOBKa | Oro
NIPENOAABATENEM, B JAPYTHUX | OCHOBONOJAraroLIUX BO3MOKHOTO
CllydasX CaMOCTOATENbHBIA | MOJOMKEHHH W IIPEANIOCHUIOK, | YMCciIa
TIOMCK TaKWX TaHHBIX MOXKET | MPUCYTCTBYIOT rpyObie | OGamnoB
OBITh COCTaBHOM YAaCTBIO | OIIMOKH.
3aganus. llpenmonaraercs,
YTO XOA PpCelEeHUs 3ala4 | eciM BBHIBIIEHO He3HaHue win | 1-24% OT | HE 3a4TE€HO
COIIPOBOXIAACTCA HeIpaBWIbHAs TPAaKTOBKa | MaKCUMaJbH
NOPOGHBIMU OCHOBOIIOJIATAFOIIUX oro
KOMMCHTapUsIMH MOJOKEHUH U TPEANOCHUIOK, | BO3MOYXHOTO
oOyu4aroierocs. HPUCYTCTBYIOT rpy6sle | umcia
OIITHOKH. 6amnoB
ecnu  pemanach  3amgada, | 0 6amioB HE 3a4TEHO
OTIIMYHAsA OT IPENJIOKEHHOM,
WIH eCIH  OTBET/pelIcHHe
OTCYTCTBYET
Joxmanm Joxnax mo HaywHO# ctatke | Jlokmaxm Obum  caeman 1o | 3-5 3aUTEHO
SIBIISICTCS KpaTKUM | CTaThe, COOTBETCTBYIOIIEH
MTOCIIEIOBATEIEHBIM 0030pOM | TeMe JUCIIATUTHHBL. 3a
Hay4HOW ctaTh. OH JOJDKEH | HajJexariee omHcaHue
OBITh BBIIONHEH B BHAE | KaXIOTO MTyHKTa
noknana co craiimamu (8-10 | Haumcnsrorcss  Oaibl 1O
MUHYT). CIIEYIOILEH CXeMeE:
Hccaenyemass mpoGnema (0,5
Oamna),
IpexsicTopus (0,5 6amna),
Teopernueckas mognens (0,5
Oamna),
Hannsre (0,5 6amna),
Meroast  oueHuBanus (1
Gamn),
Pesynbratst (1 6amn),
I'paMOTHOCTP M JIOTUYHOCTH
n3nokeHus (1 6amr)
Hoxnax Obu1  cuenman 1o | 1-2 HE 3a4TEHO

CTaTbe, COOTBETCTBYIOIICH
TeME  JIUCLUIIINHEL 3a
HaJJIeKallui ~ pacckaz o

Ka)XJJOM MyHKTE HAYHCIISIOTCS
0aJuIBI 110 CIIEAYIOMEH cXeMe:
Hccnenyemas mpobinema (0,5
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Dopmbl Onucanne Iloxa3zarenn KonuuectBo | Pesyabrarsl

TeKyIero 0an0B 1Mo TeKYIero
KOHTPOJIA 100- KOHTPOJIS
ycneBaeMoCTH 0aJIbHOM
HIKaJe
Oanna),

[penpictopus (0,5 6amna),
Teopernueckas momems (0,5
Oamna),

Hannste (0,5 6amna),

Meronst  omenuBanus (1
Oaimn),

Pesynbrats (1 6amn),
I'paMOTHOCTE W JIOTUYHOCTH
nznoxkenus (1 6amn)

Hoknan He Obu1 caenan wim | O HE 3a4TEHO
mpe3cHTalus OblIa CleiaHa
o cTaThe, HE
COOTBETCTBYIOILIEH TeMe
JUCIHHUITIINHBI

7.2 KoHTpoJIbHBIE 321aHUS ISl TEKYlIel aTTecTaluu

7.2.1. [IpuMepbI JOMANTHUX 3aJAHU I

Jomamnee 3aganne K Teme 1 (MHTerpupoBaHHasi Moje/b aBTOPErpeccHH —
cKoJb3sinIero cpeanero (ARIMA))
ITycrs y, =1.5y, , —0.5y, , +¢&, +0.5¢,,, & ~ WN.

3anummure MOJECJIb, UCIIOJIB3Ys OIICpaTop CABUIA L. SBnstercs nu nponece Y,

a) CTalMOHAPHBIM / HECTAIIMOHAPHBIM;

b) 06paTMbIM / HEOOPATHMBIM;

C) Pa3HOCTHO-CTAIIMOHAPHBIM / TPEHI-CTAIMOHAPHBIM / HU TEM, HH JAPYTHUM;

d) MHTETPHUPYEeMbIM (€CIIM Y, SBIACTCS HMHTETPUPYEMBIM, TO YKaKUTE MOPSIOK
HHTETrpaIum);

e) ARIMA (p,d,q) (ecmu vy, sBusercsa nponeccom ARIMA, To ykaxute mopsnku
p.d,q).

JomamHee 3ananue k TeMe 2 (TecThl HAa eTMHUYHBIE KOPHH)

ITpeoOpa3oBanue u3 pacupeHsoro tecta Juku-dymiepa
Paccmotpum monens AR(p) u3 tecra Juxku-®dymnepa:
Y ={a+B3+0Y, ,+..+0,y,_,+¢&.
1. [TokaxkuTe, dYTO mpoLecc Y, MOXET OBITb TPENCTaBIEH B  BHUJE

p-1
Ay, ={a+ 3+ W, , + ZakAytfk + &, Ta€ ¥, 0, —HEKOTOPbIE KOHCTAHTHI.
k=1

2. [ToxaxwuTe, 4TO €CIIM pacCMaTPUBAEMBIN IIPOLECC COJEPKUT EAUHUYHBIN KOPEHb,
To y =0.

Jomamnee 3axanue k Teme 3 (Komnrerpanus)

3agaHue TOCBSIIEHO SMIIMPHYECKOW MPOBEPKE TMIOTE3bl MOCTOSHHOTO joxona (the
permanent-income hypothesis). CormaciHo maHHOW THIOTE3e, 00BeM MmoTpedieHus (CoONsum)
NPOTMOPIIMOHANICH TOCTOSHHOMY Jjoxony (INC). DMIHMpHYECKHM IOATBEPXKICHHEM claboii
(GbOopMBI  3TOM THUMOTE3bl MOXKET CIYXUTh KOMHTETPUPYEMOCTh JOrapu@moB J[oxona U
notpeOneHus.
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@aiin income.wfl comepxkut urdpopmarmio o goxoae (INC) U odbeme MOTPeOICHUS
(consum) B CHIA B 1971-1985 romax. Ucnons3ys npouenypy Wurna-I'peitHxepa, npoBepsTe,
KOUHTETPHUPYEMBI JIK 3TU JIBE IEPEMECHHBIE.

1. Ucnone3ysa tect Juku-Oysiepa, ONpeaeanuTe MopsaaIKu UHTETPUPYEMOCTH PSIOB
log(consum) u log(inc). CoBnamaroT Jik 3TH TOPSIAKA?

2. Haitngure o1ieHKy KOMHTETpUPYIOLIETO BEKTOPA.

3. Bocnonb3yiiTech kKouHTErpaiuoHHbIM TecTtoM [uku-®ymiepa. Kounrerpupyemsl

1u goxon u norpednenue? Ecimu «nay, To kakoro nopsiaka? KakoBo 10arocpoyHoe COOTHOIICHHE
MeXay nepeMeHHbIMU? Ecin KouHTerpauus HaijeHa, TO MOCTPONTE MOIENU KOPPEeKLHUU
omm6Ook. Kakue 13 nepeMeHHbIX M0IBEPTatoTCs KOPPEKLUU ?

4. [TpoBeprre cHIIbHYIO (OPMY FMIIOTE3bI HOCTOSHHOTO A0X0/a: KOMHTETPALlMOHHBIN
BeKTOp u3BecteH (1,-1).

JlomamHee 3aqaHue K TeMe 4 (BekTopHasi aBToperpeccusi M KOMHTerpamus)

@aiin polish.wfl comepxur makposkoHOoMHUYecKue mokazarenu Iloapmu B 1996-2007
romax: GOV_CONS — government consumption (as a proxy for the macroeconomic policy
stance), IP — industrial production (as a proxy for the level of economic activity), PPl —
industrial production price index.

1. Ucnonwzys tect Huku-dysiepa, npoBepsTe CTAMOHAPHOCTD BCEX 3-X PAIOB.
2. [Toctporite mogens VAR niig 3TUX Tpex NepeMEHHBbIX.
3. IIpoBepbTe aeKBATHOCTD TOCTPOCHHOM MOZEIIN: IIPOBEPHTE CTALIHOHAPHOCTh

MIOCTPOEHHOM MOJIEH U MIPOBEAUTE TECTHI HA IPABUILHOCTH BbIOOpa nopsiaka VAR u
OTCYTCTBHUSI aBTOKOPPEJISILIMK B OCTaTKax

4. [IpoBenure TecT Ha NMPUUMHHOCTH MO ['peiliHkepy MexIy paccMaTprUBaeMbIMHU
nepeMeHHbIMU. COOTBETCTBYIOT JIM PE3YJIBTAThl TOMY, YTO MOXKHO OBLIO OBl 0XKHJIaTh UCXOIS U3
MaKpO3KOHOMHUYECKOH Teopun?

S. [TpoBeauTe aHaIM3 OTKIMKOB HA IIOKH.

7.2.2. [IpuMepsbl cTaTei 1JIs NOATOTOBKH T0KJIAT0B

— Ang J.B. Are saving and investment cointegrated? The case of Malaysia (1965—
2003) // Applied Economics. 2007. Vol. 39. P. 2167-2174.

— Johansen S., Juselius K. Testing structural hypotheses in a multivariate
cointegration analysis of the PPP and the UIP for UK // Journal of Econometrics. 1992. Vol. 53.
P. 211-244.

— Diebold F.X., Lic C. Forecasting the term structure of government bond yields //
Journal of Econometrics. 2006. Vol. 130. P. 337-364.

— Chan K.C., Gup B.E., Pan M.-S. International stock market efficiency and
integration: A study of eighteen nations // Journal of Business Finance and Accounting. 1997.
Vol. 24(6) P. 803-813.

— Phillips P.C.B., Wu Y., Yu J. Explosive behavior in the 1990s NASDAQ: When
did exuberance escalate asset values? // International Economic Review. 2011. Vol. 52(1). P.
201-226.

— Arifin, M., & Oktavilia, S. (2020). Analysis The Use of Electronic Money in
Indonesia. Economics Development Analysis Journal, 9(4), 361-373.
https://doi.org/10.15294/edaj.v9i4.39934

— Nyga-Lukaszewska H, Aruga K. Energy Prices and COVID-Immunity: The Case
of Crude Oil and Natural Gas Prices in the US and Japan. Energies. 2020; 13(23):6300.
https://doi.org/10.3390/en13236300
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https://doi.org/10.15294/edaj.v9i4.39934

— Domenico Benvenuto, Marta Giovanetti, Lazzaro Vassallo, Silvia Angeletti,
Massimo Ciccozzi,

— Application of the ARIMA model on the COVID-2019 epidemic dataset, Data in
Brief, Volume 29, 2020, 105340, ISSN 2352-3409, https://doi.org/10.1016/j.dib.2020.105340.

TekcThl cTaTel, YKa3aHHBIX B IPUMEPHOM IIEPEUHE, TOCTYIHBI 00yJAOIMMCS Ha CaiTe
JTMCHHUIUIMHBI Ha oOpa3oBatenbHoM noprajie LMS Sakai — Sakai@EU.

7.3 Iloka3aTeyin, KpUTEPUH U OLIEHUBAHUE KOMIIETEHIIHII M MHIMKATOPOB UX JOCTHKEHUS
B Ipoliecce NPOMeKYTOUYHOI aTTeCTAlMHU

PopmMa NPOMEKYTOYHOM aTTECTALUU — 3a4eT ¢ OLEeHKOM, IIPY BBICTABICHUU KOTOPOIO
YUUTBIBAIOTCS PE3yJIbTaThl TEKYILEro KOHTPOJI YCIEBAEMOCTH O0YYaroIerocs 1o JUCLUILIMHE
U pe3yJIbTaThl OLCHUBAHUS TMICbMEHHOMN 3a4€THON pabOTHI.

3auyeTHass pa0dora — BaxXHEMIIMII BHJI cCaMOCTOATENBHOW pPalbOTHl CTYJIEHTOB,
MPEACTABISIIOMNNA COO0M NMHUCHPMEHHOE H3JI0KEHHE OTBETOB Ha TEOPETUYECKHE BOIPOCHI U
pelleHUi TOCTaBIEHHBIX IpErnojaBareiIeM 3ajad IO COJEp)KaHUI0 Y4eOHOW TUCLMIUIMHBL.
[Ipenmonaraercsa, 4To XOJ pElICHUs 3a7ad COMPOBOXKAAETCA MOAPOOHBIMH KOMMEHTApPHUSIMU
00yyYaromerocs.

[lepen mnucbMeHHOM 3aué€THOM pabOTOM MPOBOAATCS KOHCYJIbTAllMs, Ha KOTOPOM
[IpEeroJaBarelib OTBEYAET Ha BOIIPOCHI 00YUarOIUXCS.

MakcuManbHblii 0ajul, KOTOpBIM OOydarolUiicsT MOXKET MOJIYYUTh 3a HHUCHbMEHHYIO
3a4€THYIO paboTy, 00BABIsAETCS 3apaHee U cocTaiseT 60 6annos.

Kputepun onieHnBaHNs MUCbMEHHON 3a4€THOM pa0OTHI MPEICTaBICHBI B Ta0IUIE 7.

Tabmuma 7
Kpurepun oueHnBaHNs NMCbMEHHOM 324€THOI padoThI

Bun
NPOMEKYTOUHOM Iokazaren KonuyecTBo 0a/1;10B
aTTecTaluu

OOyuaromuiics TIyOOKO HW  TPOYHO  yCBOHII
MPOTPaMMHBIT Marepua; HCUEPIIBIBAIOIIE,
MOCJIEIOBATENIbHO, YEeTKO U JIOTMYECKH CTPOHHO
M3jaraeT ero B MUCHMEHHOM 3a4eTHOW paboTe, ymeeT 49-60
TECHO YBSI3bIBATH TEOPHUIO C MPAKTHUKOH, CBOOOIHO
CIIpaBIsETCS C 3ajadamMH, BOMPOCAMH W APYyTUMHU
BUJIaMU 3HAHUH.
OOyuaromuiicss  TBEepJO  3HaeT  IPOTPAMMHBIN
Marepuai, TPaMOTHO U IO CYNIECTBY H3JIaracT €ro B
MUCBMEHHOW  3a4eTHOH paboTe, HE OOmMycKas
CYIICCTBEHHBIX ~HETOYHOCTCH TIPH  BBIOJHCHUH
IMucsMenHas 3aJaHul, TPaBWIBHO MPHUMEHICT TEOPETHUCCKUE
3aueTHas paboTa MOJIOKEHUsI TPH PEIICHHH MPAKTUYECKUX 3ajad,
BJIaJceT HEOOXOAUMBIMH HABBIKAMH M MPHEMaMH HX
BBITIOJTHCHHS.
OOydJaromuiicss WMeeT 3HaHWS TOJNBKO OCHOBHOTO
Marepuaiga, HO HE YCBOWJI €ro JeTainei, IOmycKaeT
HETOYHOCTH, HET0CTAaTOYHO MpaBUIIbHEIE
hopmymTupoBKH, HapyIICHHS JIOTUYIECKON
MOCJICZIOBATEILHOCTH TP BBIMIOJIHEHUW  3aJaHHM
MMCbMEHHOH 3a4€THOM paboTEhI.
OOyuaromuiics He 3HaeT 3HAYUTEIBHON  YacTu
MPOTPAMMHOTO MaTepHalia, JIOIyCKAaeT CYMICCTBEHHBIC
OIUOKH, WCTBITHIBACT 3aTPYJHECHUS NPU BBHIMOIHCHUU
3aJJaHU{ THCHMCHHOM 3a4eTHOU paboThI.

37-48

25-36

0-24
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MaxkcumainbHas OlleHKa M0 UTOraM OCBOEHHUS AUCUMILIMHBI cocTaiser 100 6annoB u
OTIpe/IeTISIeTCS: CYMMOU OallJIOB, MOJYYEHHBIX 00ydJalouMcs 3a ToMalrHue 3aaanus (35 6amios
MaKCHUMAaJIbHO), TOKJIaj (5 0a/ioB MaKCMMajabHO) U MMMCBbMEHHYIO 3a4eTHYI0 padoty (60 Gasios
MaKCHMAJIbHO).

B pesynbrare mpoMe:KyTOUYHOTO KOHTPOJISl 3HAHUH CTYJIEHTHI MOJIyYalOT aTTECTAIUIO 110
muciumuinHe. Ha OCHOBaHWMHM OIIGHKH OOYYaromierocss MO WTOTaM OCBOCHHS JIMCUUILIMHBI,
BbIpakeHHOW B 100-0ayibHOW TMIKajie, BBHICTABISETCS 3a4e€T € OLEHKOW B COOTBETCTBHH C
TaGmuueii 8.

Tabmura 8
IMoka3arejin, KpUTEPHH M OLEHHBAHHE KOMIIETEHI[HI U HHAHMKATOPOB HX
JAOCTHKEHHsI B MPoLecce MPOMEKYTOUHOH aTTeCTAIINH

®opma Koawb1 HNupukaropbl Koawl 3YB OueHka 1o uToram PesyabTaThbl TeKyLero

NMPOMEKYTOYHOIl | KOMIeTe- | KOMNeTeHL Uit (8 coom. ¢ OCBOCHHSI KOHTPOJIs

aTTecTaluu/BUjI HIUH (6 coom. ¢ Tabnuyeri 1) JUCHMILIMHBI

MPOMEKYTOYHOI Tabnuyeri 1) (B 100-6anabHO¥

aTTecTAIlHH 1IKaJje)

3a4yer c | [IK-4 NAIIK-4.1. 3 (TIK-4) 81-100 3a4YTeHO, OTIMYHO

OleHKO¥ / TIK-5 HI[HK-42 v (HK-4) 61-80 3aureHo, XOpOUIO

NHCEMCHHAS WJ.IIK-4.3. B (IIK-4) 41-60 3auteHo,

3aueTHas paboTa WJI.11IK-4.4. 3 (IIK-5) Y IOBIICTBOPHTEIILHO
WNATIK-5.1. V (TIK-5) 0-40 He 3auteHo,
WJLIIK-5.2. B (IIK-5) HEYIOBJIETBOPUTEIBLHO
WNA.IIK-5.3.
NAIK-5.4.

Pe3ynbrarbl MpoOMEXyTOYHOM arTecTalluy IO AUCUUILIMHE, BBIPAXECHHBIE B OLIEHKAX
«3aYTEHO, YIOBIETBOPUTEIBHOY, «3aYTEHO, XOPOIIOY», «3aYT€HO, OTIIMNYHO», CBUJETEIBCTBYIOT O
c(OPMHUPOBAHHOCTH Y 00Yy4arOLIErocss KOMIETEHIUH 110 TUCIMIIIIMHE B COOTBETCTBUHU C KapTaMH
KOMIETCHIIMH 00pa30BaTelbHONl MHpPOTrpaMMbl «DKOHOMHKA WM (HHAHCB» IO HAIpPaBICHUIO
noaroroBku 38.04.01 DxoHomuKa (YpOBEHb MAarHCTPATYPHI).

Pe3synbrar npoMexyToyHOW arTecTaluy MO JUCLUIUIMHE, BBIPAXEHHBIH B OIICHKE «HE
3a4TEHO, HEY/OBJIETBOPUTEIBHO», CBUJETEILCTBYET 00 OTCYTCTBUHM WJIM KPUTHUYECKOM YPOBHE
c(OpMUPOBAHHOCTH Y 00YHaroIIEerocss KOMIETEHIUH 0 JUCIUIUIMHE B COOTBETCTBUU C KapTaMU
KOMIETEHIUI 00pa3oBarenbHONl MHporpaMMbl «DKOHOMHMKA M (DMHAHCBI» IO HAIpPaBJICHUIO
noarotoBku 38.04.01 DxoHoMuUKa (YpOBEHb MarucTparypsbl).

7.4 TunoBble 321aHUSA K POMEKYTOYHOH aTTeCTAMHI
IIpumepsI 3agaHuil 1J1s1 MHCHbMEHHOM 3a4eTHOM PadoThl

3aganue 1.
[Tycts & ~WN(02). Haiinute Maremarnueckoe OXHMJAaHHUE, JUCHEPCUI0 U

aBTOKOPPEJALMOHHYIO (QyHKIHIO IIpoliecca Ag, =&, — &, ;.

3apanme 2. ITo 200 xBapTanbHBIM HAOMIOAEHUAM BEIMYMHBI Y, (4MCIO 0€3pabOTHBIX, B

THIC. YeJl.)

k 1 2 3 4 5 6 7 8 9 10

ACF 0.83 0.71 0.60 0.45 0.44 0.35 0.29 0.20 0.11 -0.01

PACF 10.83 [0.16 |-0.09 [0.05 |0.04 |-0.05 |0.01 |0.10 |-0.03 |-0.01

PaccmoTpum creayroiyto Moaeb:

Y, =50.0+0.74Y,, +0.16Y, , +¢,, 5 ~WN (1)

(567) (0.07)
(B cKkOOKax yKa3aHbI CTaHIAPTHBIC OTKIOHEHHS).
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1) Yto BBI MOXKETE CKa3aTh, INIAad Ha Ta0auiel 3HadeHuit ACF u PACF?

2) [TogpoOHO onHIIUTE, KaK MPOBEPSIOT AACKBATHOCTH JAHHOTO THITA MOJIEIICH.

3) ITycts nBa mocnemnux HabOmomenust paBHbl 550 mna t=201193 u 600 nmus
t=2011qg4. Haiigure nporno3 na 2012ql u 2012q2.

4) UTto BBI MOKETE CKa3aTh O MporHo3e Ha 2015q1?

3amanmue 3.
[TpoBepsre Ha CTAMOHAPHOCTH cieayromumii mporece VAR(1):

e ae os [l L)
Y, 2| 102 05|y, Ex | | Ea

HpI/I ITOJIOKUTEIIBHOM OTBETE Ha BOIIPOC, HaﬁHHTe 663y0HOBHBI€ Cp€aHuc psaa0B Xt u yt .

3amanmue 4.
25 -
Hana VAR(1) pasmeproctu 2: Z, = AZ, , +¢&,,tne A= 3 1) g~WN, Z, ~1(2) .
1. 3anumure VAR B popme VECM: AZ, =T1Z, , +¢, .
2. KakoB paur r marpuns! II (panr xounTerpanumn)? CKONbKO KOMHTETPUPYIOLIMX

COOTHOIIEHUH B 2TOif VAR?

a
lJ u B =(B,,), takue, uto I1=af" . Kakos

3. Haiimure Marpuisl o =[
2

KOMHTETPHPYIONIHii BEKTOP?

4. O6osnaunm Y, = (L.5,-1)Z, =152 —z? ~1(0) -  xounrerpupyromee
cooTHOmeHUe. [TOKaKUTE, YTO KOUHTErPAIMOHHOE COOTHOIIEHHE Y,, T.€. YJIOBIETBOPSET
nporeccy AR(1).

7.5 Cpe)ICTBa OHEHKH UHAUKATOPOB JOCTUKCHUA KOMIIeTeHIInii

Tabmuma 9
Cp@)_]CTBa OCHKHU MHAUKATOPOB JOCTHKCHHU S KOMHeTeHIII/Iﬁ
Koapl HNHankaTopbl KOMIETEHIU T CpenctBa oueHkH (6 coom. ¢ Tabruyamu 5, 7)
KOMIIeTeHIU i (6 coom.c Tabnuyeii 1)
[K-4 WN.JIK-4.1. Homantree 3amanue ([3), moxman ([1),
W.I1K-4.2. MmIChbMEHHas 3a4deTHas pabora (I13P)
NJI.TIK-4.3.
NJ.TIK-4.4.
IK-5 W.JIK-5.1. Homammaee  3amanme  ([3), moxmam (M),
W.JIK-5.2. MmIChbMEeHHas 3adeTHas padora (I13P)
NJI.TIK-5.3.
WJ.TIK-5.4.
Tab6muma 10
Onucanue CpeaACTB OUEHKHN HHAUKATOPOB JOCTUKCHUS KOMHeTeHHHﬁ
CpencTa oOLeHKH PexoMeHI0OBaAHHBII IJIAH BHINIOJTHEHHSI PA0OTHI
(6 coom. ¢
Tabauyamu 3, 7)
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Cpencrea oeHKH PexoMeHn10BaHHBIN IIAH BBINOJTHEHHS PA0OTHI

(6 coom. ¢
Tabauyamu 5, 7)
HomarHee MarucTpaiT B XOJ€ TOATOTOBKM U BBIMOJHCHHUS JOMAIIHUX 33JaHUN MO TeMaMm
3a/laHKe JUCTIUATUTAHBI, MTOKa3bIBACT CHOCOOHOCTh COBEpIATh CJIC T FOLITHIA Habop
npoeCCHOHANBHBIX JIEHCTBUM, MOMYYUBIIHI PA3BUTHE B PAMKaX JAHHOW JAUCIIATLIAHEL:
1. AHAU3UPYET Pa3IHYHBIC METOJUYCCKUEC MATCPHAJbl MO YIPABICHUIO PHCKAMH,

(hopmynupyeT nepeueHb PeKOMEHALNI 10 ONTUMH3AIUK TIPOLecca YIPaBICHUsI PUCKAMH,
YUUTBHIBAET HEOOXOAUMOCTD OCTPOSHHUS LIETIOCTHON CUCTEMBI YIIPABICHUS PUCKAMHE

2. [MpuMeHsieT MaTeMaTHYeCKHe METO/Ibl U HH(POPMAIIMOHHBIE TEXHOJIOTUH, TPOBOIAUT
CTATHCTHYECKHE pPAaCYeThl, pPabOTaeT C PAa3IMYHBIMU HCTOYHHKAMHU CTATUCTUYECKOU
HHQOpPMALIMHY, BEAET AaHAIUTHYECKYI0 paboTy ¢ [aHHBIMH, pa3padaTbiBaeT W
COBEPIIESHCTBYET METOJOJIOTHH cOopa M 00pabOTKH CTATHCTHICCKUX JAHHBIX

Hoxnan MarucTpaHT B X0J¢ HMOATOTOBKM W BBINOJHEHMS MOKJIA/A, MOKA3bIBAET CIOCOOHOCTH
COBepIIaTh CIeAyIOIuUii Habop NpodeccCHOHANBHBIX AEHCTBUIl, MOJIYYMBIIUI pa3BUTHE B
paMKax JaHHOM JUCIMUILIHHEIL:

[Ipumensier MaTeMaTH4ecKHe METOAbI M WH(OPMALMOHHBIE TEXHOJOTHH, MPOBOAUT
CTaTHCTHYECKHE pAacyeThl, paboTaeT C pPa3IMYHBIMH HCTOYHHKAMHU CTAaTHCTHYECKOIl
uHopmanuy, BeleT AaHAINTHYECKYyI0 paboTy ¢ JaHHbIMH, pa3pabaTbiBaeT U
COBEpPUICHCTBYET METO/I0JIOTHH cOOpa M 00pabOTKH CTATHCTHYECKUX JaHHBIX

[Mucemennast Maructpant B XOI€ IIOATOTOBKM W BBINOJHEHWS ITMCBMCHHOW 3a4eTHOM paboTHl,
3adeTHas paboTa MIOKA3bIBACT CHOCOOHOCTh COBEPINATh CIEAYIONMH HaOOp MpoecCHOHATIBHBIX NCHCTBHH,
MOTyYUBIINHA Pa3BUTHE B paMKaxX JaHHOM AUCIUILUINHEL:
1. AHanm3upyeT pasluYHble METOJMYECKHE MaTepHajbl MO YNPABICHHIO PHUCKAMHU,

(hopMysupyeT nepeueHb PeKOMEHIANI 0 ONTUMH3AINH TIPOIiecca YIpaBIeHUsS PUCKAMH,
YUUTBIBAET HEOOXOANMOCTD IOCTPOCHHMS LIEITOCTHOM CHCTEMBI YIIPABICHUS PHCKAMH

2. [TpumensieT MaTeMaTHUECKHE METObI 1 HH(OPMALIMOHHBIE TEXHOIOTHH, TIPOBOIUT
CTaTHCTHYECKHE pAacyeThl, paboTaeT C pPa3IMYHBIMH HCTOYHHKAMHU CTAaTHCTHYECKOIl
uHopmanuy, BeAEeT AaHAINTHYECKYI0 pabOTy ¢ JaHHBIMH, pa3pabaTbiBaeT U
COBEPUICHCTBYET METOI0JIOTHH cOOpa M 00pabOTKH CTATHCTHYECKUX JaHHBIX

8. OCHOBHAS ! JONNOJHUTEJIbHAS JIMTEPATYPA

8.1. OcHoBHas quTEpaTypa

1. [TonxopeiToBa, O. A. AHanu3 BpeMeHHBIX psafoB [Tekcr] : yueb. mocoO. mmis
6akanaBpuara u maructparypsl / O. A. IlonkopsiToBa, M. B. CokonoB ; Cankr-IlerepOyprekuit
rocyaapcTBeHHbIH yHHMBepcuTeT; EBpomneiickuii yHuBepcurer B Cankr-IlerepOypre. - M.
FOpaitr, 2016. - 266 c. - (bakanaBp u Maructp. Moxyib).

2. I'pun V.I. Dxonomerpuueckuii ananu3. Kaura 2 [Texcr] / V. I. I'pun. - M.: U]
«Jlenox, 2016.

8.2. JlonoiHUTe IbHAS JIUTEpaTypa

1. Enders, Walter. Applied Econometric Time Series / W. Enders. - 3rd ed. - New
York : John Wiley & Sons, 2010. - xiv, 517 p.

2. Tsay, Ruey. Analysis of Financial Time Series / R. S. Tsay. - 3rd ed. - Hoboken,
N.J. : John Wiley & Sons, 2010. - 677 p.

3. Bep6ux M. [lyteBoautens no coBpeMeHHOM s3koHOMeTpuke. M., 2008.

9. HHOOPMALIMOHHBIE TEXHOJIOT'MH, UCITOJIb3YEMBIE ITPU
OCYHUIECTBJIEHUHA OBPA30OBATEJIBHOI'O NTPOLLECCA

9.1 IIporpaMmmMHoOe obecrieyeHue

HpI/I OCYHICCTBJICHUHA O6pa30BaTeJ'ILHOFO npouecca MaruCTtpaHTaMu “ HpO(bCCCOpCKO-
nIpernogaBaTCJIbCKMM COCTAaBOM  HCIIOJIB3YETCA CICAYIOMICE JIMIECH3WMOHHOC TIPOrpaMMHOC
obecrieueHue:

1. OS Microsoft Windows (OVS OS Platform)

2. MS Office (OVS Office Platform)

3. Adobe Acrobat Professional 11.0 MLP AOO License RU

4. Adobe CS5.5 Design Standart Win IE EDU CLP

19




5. ABBYY FineReader 11 Corporate Edition

6. ABBYY Lingvo x5

7 Adobe Photoshop Extended CS6 13.0 MLP AOO License RU
8. Eviews

9. Adobe Acrobat Reader DC /Pro — 6ecrutaTao
10.  Google Chrome — GecmarHo

11. Opera — 6ecmuiatHo

12. Mozilla — 6ecruiataO

13. VLC — GecrmatHo

14, R — GecmarHo

15.  Python — 6ecmiarHo

9.2 Ilepeuenr UHGPOPMANMOHHO-CIIPABOYHBIX CHCTEM U NMPO(ecCHOHATBbHBIX 0a3 JaHHBIX
UH(GOPMANMOHHO-TEJIEKOMMYHUKANMOHHOH ceTH «UMHTepHeT», HEOOXOAMMBIX ISl
OCBOEHUS THCHMILINHBI:

NudopmannoHHO-CIPaBOYHbIE CHCTEMbI

1. I'apant.Py. Madopmanmonno-mnpaBoBoii moprai: http://www.garant.ru

2. Nupopmarmonnas cuctema «EamHOEe OKHO [IOCTyma K 00pa3oBaTebHBIM
pecypcamy»: http://window.edu.ru/

3. OtkpbiToe obpasoBanue. Accounanusi «HarponansHas ruiatopma OTKPBITOTO
obpasoBanus»: http://npoed.ru

4. Od¢unnansuas Poccus. CepBep opraHoB rocynapcTBeHHOU Biactu Poccuiickoit
deneparuu: http://www.gov.ru

S. OdunmansHBIi UHTEPHET-TIOPTAT MPAaBOBOM HHQpOpManuu. 1'ocymapcTBeHHas
crcTeMa IpaBoBoi nHpopmarnmu: http://pravo.gov.ru

6. I[MpaBoBoii caiit Koncynerantlntoc: http://www.consultant.ru/sys

7. Poccuiickoe obpazoBanue. DenepanbHblii moprai: http://www.edu.ru

IIpodeccnonanbubie 0a3bl JAHHBIX HH(OPMALMOHHO-TEJEKOMMYHHKAIMOHHOMN
cetn «MHTEpHET»:

1. Google. Kuuru: https://books.google.com

2. Internet Archive: https://archive.org

3. Koob.ru. Dnexrponnas 6ubnuoreka «Kyo»: http://www.koob.ru/philosophy/

4. bubnuotexa ['ymep — rymanuTapssie Hayku: http://www.gumer.info

5. bubmuoteka Uxrtuka [ihtik.lib.ru]: http://ihtik.lib.ru/

6. Hokycdepa — Poccuiickas HanmoHanpHas oubnuoreka: http://leb.nlr.ru

7. EHUII — OmnexkrponHas Oubnuorexka «HayuyHoe Hacnmenue Poccumy»:
http://e-heritage.ru/

8. Wntenpoc. UntennekryansHas Poceus: http://www.intelros.ru/

9. HanumonaneHas snextponnas 6ubdianorexka HOb: http://www.rusneb.ru

10.  TlIpesunentckas 6ubmuoteka: http://www.prlib.ru

11.  Poccuiickas rocynapcTBeHHast Oubauoreka: http:// www.rsl.ru/

12.  Poccwuiickas HanmoHanpHas Oubnuoreka: http://www.nlr.ru/poisk/

9.3 JInneH3MOHHbIE JIEKTPOHHBIE pecypchl OM0JIMOTEKH YHUBEPCUTETA

IIpodeccnonanbubie 0a3bl JAHHBIX:

ITonnbI NEepCUCHb JOCTYIHBIX 06yanOI_LII/IMC$I HpO(I)eCCI/IOHaJIBHBIX 0a3 JaHHBIX
npejicTaBieH Ha oduimManbHOM caiite YHuBepcureta https://eusp.org/library/electronic-
resources , Bkiiroyast CJICAYIOIINC 0a3nl JaHHBIX:

1. East View — 100 Beaymux pOCCHICKHX JKypHAJIOB MO I'YMaHHUTAPHBIM HayKam
(apxuB u Tekyas noamnucka): https://dlib.eastview.com/browse;
2. eLIBRARY.RU — Poccuiickuii nHpopManmoHHO-aHAIUTUYECKUN MOpTail B
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00JIaCTH HAyKH, TEXHOJOTHH, MEIUIIMHBI U 00pa3oBaHMs, comepxaniuii pedeparbl U MOJIHbIC
TEKCTBI HAYYHBIX CTareil M MyOnuKalmii, HayKoMeTpuieckas 0a3a manHbIx: hitp://elibrary.ru;

3. YuuBepcuterckass uHpopmanuonHass cucrema POCCHUSI — OGaza
ANIEKTPOHHBIX PECYPCOB Ul Y4EOHBIX MPOrPaMM U HCCIIEIOBATEIbCKUX MPOEKTOB B 00JNACTH
COIMAIbHO-TYMaHUTAPHBIX Hayk: http://www.uisrussia.msu.ru/;

4. DJNEeKTPOHHBIC KYPHAJBI 110 TOANUCKE (TEKyIIne HOMEpa HayYHBIX 3apyOeKHbIX
YKYPHAJIOB)

DJIeKTPOHHBbIE OMOJINOTEeYHbIE CUCTEMBbI:

1. Znanium.com — DmektpoHHas  Oubmuoreunas  cuctema (OBC) -
http://znanium.com/;

2. VYHuBepcuTeTckas Ou0IroTeKka OHIaiH — DJIeKTpOHHAss OMOIMOTEUHAs CUCTEMa

(OBC) — http://biblioclub.ru/

9.4 DyiekTpoHHasi HH(POPMALIMOHHO-00pa30BaTeIbHAS Cpea Y HUBepPCUTeTa

OO6pazoBarenbHbIN MPOLECC MO JUCIUILIMHE TOIICPHKUBACTCS CPEICTBAMH AJIEKTPOHHOM
MH(POPMAIIMOHHO-00pa30BaTENbHON Cpelbl YHUBEPCUTETa, KOTOpas BKIOYaeT B cels
ANEKTPOHHBIN yueOHo-meTonuueckuid pecypc AHOOBO «EVYCII6» — oOpa3oBarenbHbIi
nopran LMS Sakai — Sakai@EU, nuieH3uoHHBIC 3JIEKTPOHHBIE PECypChl OHMOIMOTEKH
VYuuBepcurera, oduuuanbHblii callT YHuBepcuteta (EBpomelickuii ynuBepcutrer B CaHKT-
[TerepOypre [https://eusp.org]), JOKaJIBHYIO CETh W KOPIOPATUBHYIO JJICKTPOHHYIO IOYTY
YHuBepcurera, 1 00eCIeynBacT:

— JOCTyHn K Y4eOHBIM IUIaHaM, padO4YuM MporpaMmaM JUCHUIUIHH (MOJIYJei),
MPaKTUK U K U3AAHUSIM IEKTPOHHBIX OMOIMOTEUHBIX CUCTEM U IEKTPOHHBIM 00Pa30BaTEIIbHBIM
pecypcam, yKa3aHHBIM B pa0o4yHX MporpaMmax;

— ¢bukcanuioo xoma 00pazoBaTEIBLHOTO TMPOIECCa, Pe3ylIbTaToOB MPOMEKYTOUHOMN
aTTecTalliy U pe3yJbTaToB OCBOEHUSI OCHOBHOI 00pa30BaTebHOI MPOrpamMMBbl;

— dbopMupoBaHuEe AIEKTPOHHOTO MOPTHOIUO OOydYaIOIIErocs, B TOM YHCIE
coxpaHeHue paboT 00ydaromierocsi, pereH3nii U OIEHOK 3a 3TU PAabOThI CO CTOPOHBI JHOOBIX
YYaCTHHUKOB 00pa30BaTeIbHOT0 MPoLecca;

— B3aMMOJIEHCTBHE MEXAY yYaCTHUKAMH 00pa30BaTEIbHOTO MPOLEcca, B TOM YHCIIEe
CUHXpOHHOE U (WJIM) aCHHXPOHHOE B3auMoJeiicTBHe mocpeacTBoM cetu «lHTepHeT»
(371€KTPOHHOM TOYTHI U T.1I.).

Kaxnpiit  oOywaromuiics B TeUeHHE Bcero nepuoga oOyueHus olecredeH
WHIUBUAYATbHBIM HEOTPAHUYECHHBIM JIOCTYIIOM K OJIJIEKTPOHHBIM pecypcamM OuOINOTEKH
VYHuBepcurera, cojepkauieil u3gaHus yueOHou, yueOHO-MeTOIMYECKOW U MHOM JIUTEepaTyphl 10
M3y4aeMot JUCIUILINHE.

10. MATEPUAJIBHO-TEXHUYECKAS BA3A, HEOBXOJNMAS IS
OCYHECTBJIEHUA OBPA3OBATEJIBHOI'O ITPOLHECCA

B xone peanuszanun o0pa3oBaTeIbHOIO MPOLECCa UCIIONB3YIOTCS CIEHaTN3uPOBaHHbIE
MHOTO(QYHKIIMOHAJIbHBIE ayAUTOPUM JJsi MPOBEACHHS 3aHATUN JIEKUMOHHOTO THUIMA, 3aHATHUI
CEMMHApCKOro Tuma (MPaKTHYECKUX 3aHATHH, Ja0opaTopHBIX paboOT), TPYHIOBBIX U
WHIUBUAYAIbHBIX KOHCYJIbTAllMi, TEKYyIIero KOHTPOJS W TPOMEXKYTOYHOW aTTecTaluH,
YKOMITJICKTOBaHHbIE CHEIMATU3UPOBAHHON MeOeIbl0 U TEXHHUYECKUMHU CpeJICTBAMU OOydeHUs,
CITy>KalllUMU JIJIS1 TIPEICTaBlIeHUsl yueOHON nHpopMaIuy OOJIbIION ayTUTOPHH.

[TpoBenenue 3aHATUN JIGKIMOHHOTO THIA OOECIEYMBACTCS JIEMOHCTPALMOHHBIM
o0opynoBaHHEM.

[Tomemenust Ui caMOCTOSITENILHOW pabOThl OCHAIEHBI KOMITBIOTEPHOW TEXHHMKOH C
BO3MOXKHOCTBIO NMOJKIIIOUEHUS K ceTu «VHTepHeT» u obecrnedeHreM J0CTyna B 3JIEKTPOHHYIO
MH(POPMaLIMOHHO-00pa30BaTeIbHYIO CPEAy OpraHU3aIHH.

Jast M ¢ OrpaHMYeHHbIMH BO3MOXKHOCTSIMM 30pOBbSI M HHBAJIUA0B
MIPEIOCTABIIAETCA BO3MOXHOCTh IPUCYTCTBHS B ayJUTOPUM BMECTE C HUMH aCCUCTEHTA
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(momomHuka). g cnaGoBUIALIMX MPEIOCTABISETCS BO3MOXKHOCTH YBEIMUYEHHUS TEKCTa Ha
skpane I1K. Jlns camocTosTenbHON paboTH JIMIL ¢ OTPaHUYEHHBIMU BOZMOXKHOCTSIMH 3/10POBBSI B
MOMEIIEHUH I CaMOCTOSITENIbHOM paboThl oprann3oBaHo oaHo Mecto (1K) ¢ BoaMokHOCTSIMUI
OECKOHTAaKTHOTO BBOJAAa HMH(OpPMAIMKM M YNpaBICHUS KOMIBIOTEPOM (CHEIHMATH3UPOBAHHOE
JUIIEH3UOHHOE TporpamMmHoe obOecriedeHne — Camera Mouse, BeO kamepa). buGmmoreka
YHHUBEPCUTETAa MPENOCTABISACT YAAJCHHBIM OCTYyNl K D3JEKTPOHHBIM pecypcaM OuOImoTexu
YHuBepcurera ¢ BO3SMOXKHOCTSIMH I CIa0OBUISAIINX yBeIUYeHUs TekcTa Ha skpane [1K. Jluma
C OTPaHUYCHHBIMH BO3MOXKHOCTSMHU 370POBBS MOTYT IMpPH HEOOXOIMMOCTH BOCIHOJIB30BATHCS
UMEIOIUMCSI B YHUBEPCUTETE KpecIoM-Koisickoil. B yueOHOM kopriyce  uMeeTcs
ananTupoBaHHbIN TUGT. Ha mepBoM 3Taxke 000pynoBaH CeNUANTU3UPOBAHHBIN TyajeT. Y BXoa
B 371aHME YHUBEPCHUTETa JUIsl MHBAJIHMIOB 0OOpyIOBaHA CHEIMalibHas KHOIKA, BXOIHAs cpena
obecriedeHa WH(POPMALMOHHOW JOCKOM O pexume padoThl YHHUBEPCHTETA, BBITOJHEHHOM
penbedHO-TOYCUHBIM TaKTUIILHBIM IIpudTOM (a30yka bpaiimns).
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