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AHHOTAIIUSA PABOUYEH ITPOT' PAMMBI JIUCITATIJIMHBI
«AHAJIN3 BPEMEHHBIX PAA0B»
b1.B.06

JucuumnimHa «AHaJM3 BpPeMEHHBIX PS/I0OB» SIBISETCS 00s3aT€IbHOM AUCHMILTUHON
gactu, GopMupyeMoil y4acTHHKaMH OOpa3oBaTelIbHBIN OoTHOmeHWH, broka 1. JlucuurivHb
(Momynu) OCHOBHOM MpodeccuoHanbHOI 00pa3oBaTeIbHON MPOrpaMMBbl BBICIIETO 00pa30BaHMS
«PuHaHCOBAasi 5KOHOMUKay 110 HarpasieHHIo noarotoBkyu 38.04.01 DxoHoMuKa.

Jucuunirza peanusyercs Ha (pakyabTeTe SKOHOMHUKH.

JucuumvHa HareneHa Ha (pOpMUPOBAHHE CIEAYIOMINX KOMIETEHIINH, KOTOPBIMHU JTOJDKEH
00J1a1aTh BBITYCKHUK, OCBOMBILNI IPOrpaMMy MarucTparypsbl:

npodeccronanbHbx komnereniuii (I1K):

— cnocobeH popMupoBaTh HEMPEIB3SITOE MHEHHE OTHOCUTENILHO IMPOKOTO CIIEKTpa
(UHAHCOBBIX TMOKa3aresnei, (OpMyIUpOBaTh PEKOMEHIAWU IO PEIICHUIO CIOPHBIX H
HECTaHJapTHBIX BOIPOCOB yIpaBieHHs] (PUHAHCOBOM JESTEIbHOCTHIO OPraHU3allMH, COCTABIATh
IJIaH MEPOIIPUATHI 10 peanu3anuu pa3padoranHblx pexkomenpanuii (I1IK-5);

— cnocobeH  coOuparb, aHAIUM3UPOBATh M MPENOCTAaBIATH  JOCTOBEPHYIO
uHbopMaLuI0 B MaclmTabax BCEro CHEKTpa (UHAHCOBBIX YCIYI, YUUTBIBaThb TEKYILYIO
(MHAHCOBYIO CHTYyallMl0 M TEPCIEKTHUBY IPH OIEHKe (PUHAHCOBBIX 3a/ad, IUIAHUPOBATH,
IIPOrHO3UPOBATh M OLCHUBAaTh W3MEHEHHsI (DPUHAHCOBOW CHUTyallud, BBICTYNAaTh B KauyecTBE
9KCTEepTa B poIiecce NpUHATHS (GUHAHCOBBIX (MHBECTHIMOHHBIX) pemenuid (ITK-6).

[lensiMu OCBOEHUS JUCLUIUIMHBI «AHAJU3 BPeMEHHBIX PSAI0B» SBISIOTCS O3HAKOMIICHHE
oOydatomerocss ¢ 0a30BBIMH pa3lellaMd J>KOHOMETPHUYECKOTO aHalii3a BPEMEHHBIX PSI0B
(cranoHapHble BpPEMEHHbBIE PSAJbl, Pa3sHOCTHO-CTAllMOHApHbIE BPEMEHHBIE psAAbl, MOAEIH
ARIMA, TecThl Ha e€IUHWUYHBIE KOPHHU, BEKTOpHas Mozeib aBToperpeccuu (VAR), nuHeiHas
perpeccusi CO CTallMOHAPHBIMHM IE€PEMEHHBIMH, KOWHTErpalus, NPUUYMHHBIC 3aBHCHUMOCTH BO
BPEMEHHBIX  Dsilax); pa3BUTHE HAaBBIKOB CAMOCTOSITEJIBHOIO IIOCTPOCHHS U OLIEHKHU
HSKOHOMETPUYECKHX MOJEIEH.

[IpenogaBanne AWCHUIUTMHBI TPEAYCMAaTPUBACT CIlEAyIOmUe (OPMBI OpTaHU3AINH
y4eOHOro npoliecca: JIEKLUHU, IPAKTUYECKHE 3aHATHsL, 1a00paTopHbIe 3aHITUS, CAMOCTOSITEIbHAS
paboTa MarucTpaHTa, IPOMEKYTOUHbBIN KOHTPOIb.

[TporpaMMoil TUCUUIUIMHBI NPEAYCMOTPEHBI CIEAYIOIUE BUABI KOHTPOJSA: TEKYLIHMM
KOHTPOJIb YCIIEBAEMOCTH, MPOMEXKYTOUHBIH KOHTPOJIb B (hOopMe 3auera ¢ OLEHKOW (B KOHIE
4 monymns).

OO0mass TPyIOEMKOCTbh OCBOEHHS JAHUCLUUIUIMHBI COCTaBIsieT 4 3a4eTHBIX €IUHUIIBL,
144 yaca.

[TporpamMMoii TUCHUIITUHBI IPEAYCMOTPEHBI: 14 yacoB JekIuii, 26 yacoB 1a00paTOpHBIX
3aHATUH, 12 4acoB MPaKTUYECKUX 3aHIATHH, 83 yaca caMOCTOATENIbHON pabOThl MarucTpanrta, 9
4acoB IIPOMEKYTOYHOTO KOHTPOJIS.
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1. IEJIM U 3AJJAYU OCBOEHUSA JTUCIHUITJIMHBI

LensaMu ocBoeHUs JUCHMILTUHBI SBISIOTCS O3HAKOMJICHHE OOydarolerocs ¢ 6a3oBbIMU
pazzenamMu 3KOHOMETPUYECKOrO aHalin3a BPEMEHHBIX PSOB (CTAllMOHAPHBIC BPEMEHHBIC PSIbI,
Pa3HOCTHO-CTAIIMOHAPHBIE BpEeMEHHbIC psiibl, Mojean ARIMA, TecTbl Ha €IMHUYHBIE KOPHH,

BEKTOpHas Mojenb aBroperpeccun  (VAR),

JUHEWHas perpeccuss CcO CTalUOHAPHBIMHU

INEPpEMEHHBIMHY, KOUHTEIpalusa, IPUYUHHBIC 3aBHCHUMOCTH BO BPEMCHHBIX p;max); pPa3sBUTHE
HAaBBIKOB CAMOCTOATCIIbHOTO IMOCTPOCHUA U OLICHKKW SKOHOMETPUYICCKUX MOJICIICH.
33[{3'11/1 HU3y4YCHUA TUCUUIIINHBIL

akrownE

HN3Y4YCHUC 0a30BEIX MCTOAOB 3KOHOMCTPHUYCCKOI'0 aHa/in3a BpCMCHHBIX PAI0B,
Pa3BUTHEC HABBIKOB CaAMOCTOATCIBHOI'O IIOMCKAa U HepBHqHOﬁ 06pa6OTKI/I JaHHBIX,
Pa3BUTHC HABBIKOB CAMOCTOATCIIBHOI'O IMMOCTPOCHUA SKOHOMCTPHUICCKUX MOl[eﬂef/'I,
Pa3BUTHE HABBIKOB IIPOBEPKU aACKBATHOCTH 3TUX MOI[CJ'ICﬁ,

Pa3BUTHC HABLIKOB SKOHOMHUYECKOM HHTCPHPCTALUHN TOJTYUCHHBIX PC3YJILTATOB.

2. IIJIAHUPYEMBIE PE3YJBTATBI OCBOEHUS JUCLHUIIJINHBI
B pesynbrate u3ydeHus ydeOHOM IUCHUIUIMHBI OOYYalOUIMIiCS JOJDKEH OBJIAJETh

CICAYIOIMMHU KOMIICTCHIUAMMU:

npodeccuonanpabiMu - (I1K).

[Inanupyemble pe3ysbTaThl

(GbOpMHUpPOBAHUS KOMIICTCHIIMA ¥ WHAWKATOPHl MX JIOCTWKCHUS B pe3yJbTaTe OCBOCHUS
JTUCIUTIIUHBI peacTaBieHbl B Tabmuie 1.

Tabmura 1

HnaanyeMble pe3yabTaTbl 0CBOCHUA TUCHUIIJIMHBI, COOTHECCHHbIC ¢ HHIUKATOPaAMH
JOCTHKEHUS KOMIIeTeHIIMii Oﬁy‘{aIOIIII/IXCH

u HECTaHAAPTHBIX

Kon n
Hnnukaropbl AocTHKEHHS Pe3yabrarhbl 00yyenus (3HaThb, yMeTh,
HaMeHOBaHUe
KOMITETEHIIUI BJIaJIeTh)

KOMIIETEHIIHH
IK-5 Cnocoben | UI.IIK-5.1. AHanu3upyeT u OlleHUBAET | 3HATh:
¢dhopmupoBath LIMPOKHH CIIEKTP (PMHAHCOBBIX YCIYT HEOOXOTUMBII CIEKTp (MHAHCOBBIX
HENpPEeB3ITOe WNAIIK-5.2. OmpenenseT KpUTEPHH | MPOAYKTOB U YCIYT, METOBI INIAHUPOBAHUS
MHCHHE orbopa moctaBmukoB ¢uHaHcOBHIX | 3 (ITIK-5)
OTHOCHTENBEHO YCIyT W OCYIIeCTBIIeT  mombop | YMerTs:
IIAPOKOTO  CIIEKTpa | MOCTaBIIMKOB B  COOTBETCTBHHM C | OICHMBAaTh BECh  CIEKTp  (HHHAHCOBBIX
(hHAHCOBBIX BBIJICTICHHBIMH KPUTEPUSIMA (MHBECTUIIMOHHBIX)  yCIyr, (QOpPMHPOBATH
roKasaresei, WUJIIK-5.3. IInaHupyeT MEpONpPHUATHSA, | KpUTEPUU OTOOPA MOCTABIIMKOB (DHHAHCOBBIX
(hopmynupoBaTh HalpaBJIeHHbIE Ha OBBIILIEHUE KAUECTBA | YCIyT
peKOMEHIanuud 10 | (PMHAHCOBOTO CEPBHCA OPraHU3AIMH VY (IIK-5)
PELICHUIO CIIOPHBIX Brnanets:

HaBbIKaMH pacqéTa CTOMMOCTH (bI/IHaHCOBI)IX

BOIIPOCOB pelIeHu, OlleHUBas MOTECHIMAIBHBIE PHUCKH,
YIpaBJICHUS HABBIKAMH  [JIAHUPOBAHHUS  MEPOIPUSITHIA,
(uHAHCOBOH HAMpaBJICHHBIX HA IIOBBINICHUE Ka4eCcTBa
JIESTETHHOCTHIO (hMHAHCOBOTO CepBUCA OpPraHU3alun
OpTaHU3aINH, B (TIK-5)

COCTaBJIATh TUTaH

MEPOIIPUATHIA 1o

peanm3aim

pa3zpaboTaHHBIX

peKoMeHAaIi

TTIK-6 Cnocoben | MI.IIK-6.1. TlpenocrapnsieT TMOJHBIA | 3HATH:

cobupars, CrekTp WH(GOpPMAIMA O COCTOSIHUM W | HEOOXOIUMBIH CIIEKT] (hMHAHCOBBIX
AQHAM3UPOBATh M | TMEPCIEKTHUBAX PBIHKA, TEHACHIMSIX B | MPOAYKTOB W  YCIYI, OJKOHOMHYECKHE U
MPEAOCTABIIAT M3MEHEHNH KypCOB IEHHBIX OyMmar, | JOpHANYECKHE AaCHeKThl WHBECTHLIMOHHOW W
JIOCTOBEPHYIO WHOCTPAHHOW BaJIIOThI, YCJIOBUH TIO | CTPaxOBOU AESITEIbHOCTH

nH(OpMAaIHIO B | OQHKOBCKHM IIPOJIyKTaM U yCIIyram 3 (IIK-6)

Macimrtabax — Bcero | MJI.ITK-6.2. Pazbsicuser | Ymers:

CHEKTpa 9KOHOMHUYECKHE u IIPaBOBBIE | COOMpaTh, AHAJIM3HPOBATH H MPEHOCTABIATH
(hbMHAHCOBBIX YCIYT, | IMOCIICACTBUS (PHAHCOBBIX PEIICHUH JIOCTOBEPHYIO HMH(pOpPMAIMI0 B MacmrTabdax
YYUTHIBAT BCEro CHEeKTpa (UHAHCOBBIX




Kox n
HAMMEHOBAHIE HNHpmkaTopbl JOCTHKEHUS PesynbraTrhel 00yueHns (3HATh, YyMeTh,
KOMIIeTeHIH BJIAJIETH)
KOMIIeTEeHIIMH
TEKYLIYIO WJIIK-6.3. I[InaHupyet, NporHO3UPYeT | (MHBECTUIMOHHBIX) YCIYI, BBHICTyNaTb B
(uHAHCOBYIO U OICHUBAET M3MEHEHHs (MHAHCOBOM | KauecTBe OKCIEpTa B MPOLECCE IMPHHATHS
CUTYaLlUIO U | CUTyaluu BOXHBIX (PUHAHCOBBIX (MHBECTUIIMOHHBIX)
HNEepCHeKTUBY  IpHU pelLIeHuil, OCyeCTBISATh POodecCHOHaIbHbIC
OLICHKE (PHHAHCOBBIX KOHCYJBTalld, TapaHTHPYIOIINEC HOHNMaHHE
3ajad, IIaHUPOBATh, BCEX MPEHMYIIECTB, BO3MOXHOCTEH U PHCKOB,
NPOTHO3UPOBaTh | YUYUTHIBATh TEKYIIYI0 (PUHAHCOBYIO CHTYalHIO
OLICHUBATh U TIEPCHEKTUBY IIPH OLEHKE HPEIUTONKECHUMH,
WU3MCHCHHUS HalnpaBIeHHbIX Ha peIleHne (UHAHCOBBIX
(huHAHCOBOH 3ama4y
CUTyaluH, Y (IIK-6)
BBICTYTIaTh B Brnanerts:
KauecTBe JKcIepTa B HaBbIKAMU IIJIAHUPOBAHMSA, NPOTHO3UPOBAHUS
nporecce NPUHATUSL U OLICHKM W3MEHEHHUs! (PMHAHCOBOW CHUTyalluu
(hHAHCOBBIX pu MOJIb30BaHUH (bMHAHCOBBIMHU
(MHBECTUIIOHHBIX) (MHBECTUIIMOHHBIMM) yCIyraMH, IpPOBEPKH
pelieHui JOCTOBEPHOCTH uHpopmMamu 00
WHBECTHUIMOHHOH yCITyTe ¢ 3KOHOMHYECKON U €
IOPUINIECKON TOYEK 3PEHUS
B (IIK-6)

B pe3ynbrare 0cBOeHUS AUCHUIUIMHBI MATUCTPAHT JOJKEH:

3HATD:

— OCHOBHBIE (DaKThl W OIpENEICHUs], CBSA3aHHBIE C TMOHATUSAMHU CTAllMOHAPHOTO U
Pa3HOCTHO-CTAIIMOHAPHOTO BPEMEHHOTO Psifia, UX MPOTHO3WPOBAHUEM, TECTAMHU HA CAMHUYHBIN
KOpeHb, ceMericTBoM Mmozeneir ARIMA, monensto BekTopHoit aBToperpeccuu (VAR), nuHeiHON
perpeccueil co cTallMoOHApHBIMH NIEPEMEHHBIMH, KOMHTETpaIluel, IPUYMHHBIMUA 3aBUCUMOCTSIMU
BO BPEMEHHBIX PsIax,

— OCHOBHBIC METO/Ibl OIICHUBAHUS PACCMATPUBAEMBIX B Kypce MOJIeeH,

— OCHOBHBIE METOZABl JUATHOCTUKU PACCMATPUBAEMBIX B Kypce HIKOHOMETPHUYECKHUX
MOJIEIICH;

YMETb:

— OIICHMBAaTh paccMarpuBaeMble B Kypce€ MOJETH BPEMEHHBIX PSJIOB, HCIOIB3YS
SKOHOMETPUYECKHE MAKEThl TUArHOCTUKH,

— TIPOBEPATH AJIEKBATHOCTH MOJIEIIH,

— UHTEPIPETUPOBATh PE3yJIbTaThl MOJIEIH,

— CTPOUTH MPOTHO3 110 MOJIEIIH;

BJIAJETb:

— 0a30BBIMU HABBIKAMU OIIEHHWBAHMS PAacCMAaTPUBAEMBIX B Kypce MOJENIEH BPEMEHHBIX
pAIOB, AMArHOCTHKU (TMPOBEPKH HX aJ€KBAaTHOCTH) W TIOCTPOEHHS MPOTHO3a, HCIONb3YSI
SKOHOMETPUYECKHE TTAKETHI,

—  TEPMHUHOJIOTMYECKUM  amlmaparoM, IMO3BOJSIIOUIUM  CaMOCTOSTENBHO  U3y4arb
SKOHOMUYECKYIO JINTEPATYPy, UCIIOJIB3YIONIYIO aHAIN3 BPEMEHHBIX PSIIOB.

3. MECTO JUCIUILIVHBI B CTPYKTYPE OBPA30OBATEJIBHOM ITPOT'PAMMBI

ZII/ICHI/IHJ'II/IHa «AHaJIN3 BPEMCHHBIX PAIAOB»  ABJISACTCA }II/ICI_[I/IHJ'H/IHOI\/II qacTu,
dbopMupyemMoi ydacTHUKaMu 00pa3oBaTeIbHBIX OTHOIICHUH, broka 1 «/{ucuunmuasl (MOIYIN)»
oOpasoBarenbHOM TporpamMmbl «DPUHAHCOBAs SKOHOMHKa». Koa AUCHUIUIMHBI MO Y4eOHOMY
wiany b1.B.06. Kypc untaercs B ueTBepToM Moayie, hopMa MpoMeKyTOYHOM aTTECTAI[H — 3a4eT
C OIICHKOM.

YenemrHoe OCBOGHHE MUCIUIUIMHBI MPErojaraeT Halduuue y oOydaromierocs 3HaHUH,
YMeHI/Iﬁ M HABBIKOB, IMTOJTYYCHHBIX B XOA€ U3YUYCHUA JUCHUITIIMHBI:



b1.B.03 Maremarndeckasl CTaTUCTHKA;

b1.0.04 DKOHOMETpPUKA TPOCTPAHCTBEHHBIX IaHHBIX.

3HaHMs, yYMEHUS U HAaBBIKM, MOJyYEHHbIE NIPU OCBOCHMM JAHHOW JAUCUUIUIMHBI,
MPUMEHSIFOTCS. MaruCTpaHTaMd B TMPOILECCEe HW3YYCHHUs CICAYIOIIUX JUCHIUIUINH, a TaKKe
MIPOXOXKICHHS Y4€OHOM U MPOU3BOACTBEHHOMN NMPAKTHUK:

b2.0.01(Y) O3nakoMuTeNbHAS MPAKTUKA;

b2.0.02(Y) HayuHo-uccinenoBarenbckas pabota (MOMyYeHHE TIEPBHYHBIX HABBIKOB
HAyYHO-HCCIIEI0OBATEIILCKON paboThI);

B2.B.0I1(IT) IIpakrtuka mo npoduiro npodecCHoHaIbHON AeATETHbHOCTH;

b2.B.02(IT) Hayuno-uccienoBarenbckas padoTa.

4, OBPbEM JUCHUITJIMHBI
OOmast TPyIOEMKOCTh OCBOEHHS JAHMCIHUIUIMHBI COCTaBIseT 4 (YEThIpe) 3a4EeTHBIX
enuHuIbl, 144 gaca.

Tabimra 2
O0BbeM THCHUILINHBI
. O0BbeM JUCHUILIUHBI
Tunbl yueOHbIX 3aHATHI
H CaMOCTOsITeJIbHAsl padoTa Beero Monyath
P 1 [2] 3 | 4 J[5]6]7][8 910

Ounas ghopma odyuenus

KonTakTHas padora

o0yyarommxcs ¢ npenoaasarejeM 52 - - 28 24 - - - - -] -
B cooTBercTBUH ¢ YII:

JeKIoHHoro Tuma (Jlek) 14 - - 8 6 - -] - - - -
naboparopHsle 3aHsTHs (J1ad) 26 - - 14 12 - |- - - - -
npakrudeckue 3ausatus (I1p) 12 - - 6 6 - -] - - - -
CamocrosiTesqibHas padora

o0yuaromuxcs (CP) 83 B - 44 39 B N - T

3aver ¢ 3aver ¢

Ipome:kyTounas dopma oIeHKOI - - - onenoii | © | T | - - - -
aTTecTanus wac. 9 : - - 9 — — T
Oo0mas TpynoeMKocTh (4ac. / 3.e.) 144/4 - - 72/2 72/2 - - - - -] -

5. COAEP/KAHUME U CTPYKTYPA JUCHUIIJIMHBI

ConepkaHue TUCITUILUIMHBI COOTHOCUTCS C TUIAHUPYEMBIMH Pe3yJbTaTaMy OOydeHUs 10
JTUCIUIUIMHE: Yepe3 3a1auu, popMHUpyeMble KOMIIETEHIIMU U UX KOMIIOHEHTHI (3HaHUS, YMEHUS,
HaBbIKK — nanee 3YB) mo cpencTBaM MHIUKATOPOB JTOCTHXKEHUST KOMITETESHITI B COOTBETCTBHH C
TaGnuueii 3.

5.1 Conep:xanue TUCHMILINHBI

Tabmnura 3
Coaep:xkanue JUCHUNIMHBI

No HaumenoBanue Conep:xanue TeM (pa3jieioB) Koawbl HNupukaropsl | Koabl 3YB

n/ TeM (pa3/ieioB) KOMIIETE€H | KOMIMeTeHUUii (B cooT.

n 110707 (B coOT. ¢ Tabnunei

¢ Tabmuneit 1) 1)

1 WnterpupoBanHas | Bumer BpemenHeix psgoB u  ux | [IK-5 UAIIK-5.1. 3 (IIK-5)
MOJIETb creruduka. CrannoHapueie psaasl u ux | [1K-6 NI.IIK-5.2. VY (IIK-5)
aBTOpPErpeccu  — | cBOMcTBAa.  Mojenu  CKOJB3SIIETo NI.IIK-5.3. B (IIK-5)
CKOJIB3SIILETO cpennero MA(q) W uxX CcBOWCTBa. UA.IIK-6.1. 3 (IIK-6)
CpeIHero Monenu asroperpeccunt AR(p) u ux NA.TIK-6.2. VY (IIK-6)
(ARIMA). CBOWCTBA. NA.IIK-6.3. B (I1K-6)

Omneparop CIIBUTA. YenoBust
CTallMOHAPHOCTH W OOPaTHMOCTH.
WuTerpupoBanHbie nponieccsl. Moaemnu
ARIMA u ux OIlCHUBAHUE.
MeTtononorus boxca-/[)xeHKHHCA.




Ne HaumenoBanne Conep:xanue TeM (pa3aesnoB) Konnt HNupukarops! | Koasl 3YB
n/ TeM (pa3/esioB) KOMIIETEeH | KOMIeTeHUUit (B coOT.
1 107071 (B cooT. ¢ Tabnuuei
¢ Tabmuueii 1) 1)
Perpeccus co CTallMOHAPHBIMHU
NepeMeHHbIMH.  [IpHYMHHOCTH 110
I'peiimxepy.

2 | Tectnr Ha | Hecrammonapusle BpemeHuble psgpl. | [TK-5 NAIIK-5.1. 3 (IIK-5)

enuHNYHBIE KopHU. | CiywaitHoe Omyxnanme. Peaxmums na | I1IK-6 NAIIK-5.2. VY (IIK-5)
mIoKd. Pa3HOCTO-CTanmOHApHEBIE PSIBI NJI.ITK-5.3. B (IIK-5)
1 PSIIBL, CTAIIHOHAPHBIE C TOYHOCTHIO 110 NJ.IIK-6.1. 3 (IIK-6)
tperna (DS u TS psansr). NI.IIK-6.2. VY (IIK-6)
Tect Juxun-Oymiepa (DF). N.I11K-6.3. B (IIK-6)
Pacummpennsiii  tect  dQuku-®Oynnepa
(ADF). Paznuunble THIIBI TECTOB Ha
eIMHUYHBIE KOpHH. Iopstimox
HHTETpUpyeMOCTH. TecThl Ha MOPSIIOK
uaTerpupyemMoct. Momenmn ARIMA.

3 | Kounrerpanusi. Jloxxnas perpeccus. Ionsarue | IIK-5 NAIIK-5.1. 3 (IIK-5)
KOMHTETpUpyeMOCTH HecTannoHapHeix | [1K-6 NA.IIK-5.2. Vv (TIK-5)
pAIOB. MeTtomoiorus Wnrna- WJI.IIK-5.3. B (TIK-5)
I'peftamxepa HaAXOXICHUS N IIK-6.1. 3 (TTIK-6)
KOMHTETPALIMOHHBIX COOTHOIIICHUH. N.I1K-6.2. VY (IIK-6)
[MocTpoeHne ¥ OICHWBAaHHUE MOAECIH N.11K-6.3. B (ITIK-6)
KOPPEKTUPOBKH OTKIOHEHUsIMU ECM.

4 | BekropHas OcHOBHBIE TTOHATHUS BektopHo#t | ITK-5 NAIIK-5.1. 3 (IIK-5)
aBTOperpeccus U | aBTOPErPECcCHH. VYenosus | ITK-6 NAIIK-5.2. VY (IIK-5)
KOMHTETPALUSL. cTallMoHapHOCTH. Bribop  mopsnka NAIIK-5.3. B (IIK-5)

MOJIETIH, TECTBI Ha HaJu4uue NA.IIK-6.1. 3 (TTIK-6)
ABTOKOPPEISILINHY, NA.I1K-6.2. Vv (TIK-6)
reTepOCKEeIaCTUIHOCTH, HOPMAIBHOCTh NA.I1K-6.3. B (TTIK-6)
octatkoB. IlpmumHHocTe B VAR.
@OyHKOUM peakuyd HAa HMIIYIbCHl H
PpasioKEeHHUE TUCTICPCHH.
BekropHast Mozienb KOpPEKIHU OIHO0K
(VECM).
Teopema I'peiinxepa 0 peCTaBIEHUH.
Obu1re cToXacTUYECKHE TPEHIBI.
Mertopomnorus Moxancena JUIst
TIPOBEPKH KOJINYECTBA
KOMHTETPAIUOHHBIX COOTHOIIICHHH.
[IpoBepka orpaHuyeHuUi.
5.2 CTpyKTYypa AUCUMIINHBI
Tabnuua 4

CrpyKkTypa IHCUMIIJIMHBI

O0beM TMCHUILIAHDI, Yac.
KonrakTHas padora Mopma Texyimero
HaunmenoBaHue TeM 00ysaiommxcst ¢ WOHTPOM
Ne n/m (pasaeaion) Beero NnpenoaaBareaeM Mmoo THIaM CP yemesaemocTi',
Y4eOHBIX 3aHATHII B TPOMEKYTOUHOU
coorBercTBHH ¢ YII arrecrai
Jexk | Jla6 |  Mp
Ounasn gpopma odyuenusn
WuTerpupoBaHHas MOJICITh
Tema 1 | aBTOperpeccHu — CKOMB3AIIETO 34 4 7 3 20 a3
cpenuero (ARIMA).
Tema 2 | TecThl Ha €TUHUYHBIE KOPHH. 32 3 6 3 20 3 pi|
Tema 3 | Kounrerparusi. 32 3 6 3 20 3
Tema 4 Bexropnast aBroperpeccus u 37 4 7 3 23 13
KOMHTETpaIusl.




O0beM TMCHUNIMHBI, YaC.
KOHﬁT akTHas padora ®opma Texymero
00yyarouuxcs ¢
Ne m/m Haumenosanue Tem IIpeI[Ol[?EIBaTeJIII(IfM 0 THIIAM ycr:ce(:::lTeEa(:)szl*,
(pasneios) Beero Y4eOHBIX 3aHATHII B CP | npovenyroumoii
coorBercTBUHM ¢ YII arrecrammi
Jlek | JIa6 | IIp
Ounasn gpopma odyuenusn
IIpomerxyTouHas artectanus 9 - - - - 3auer ©
OIICHKOI
Bcero: 144 14 26 12 83 9

*[Ipumeuanue: Gopmel mexKyuje2o KOHMpoJs ycnesaemocmu: domauinee saoanue (3), doxnad ().

6. YY4EBHO-METOJINYECKOE OBECIIEYEHUE CAMOCTOSITEJIbHOM PABOTHI
OBYYAIOIIUXCS IO JUCHUITTIMHE

6.1 O01Me MoJI0KEeHUS

3HaHMUS W HAaBBIKM, TMOJYYCHHBbIE B pe3yJbTaTe JIEKIMH U CEMUHAPCKUX 3aHSTHIA,
3aKpPEIISIOTCS U Pa3BUBAIOTCS B PE3yJIbTaTe MOBTOPEHUSI MaTepHalia, yCBOEHHOTO B ayJUTOPHH,
MyTeM YTEHUS TEKCTOB M MCCIEAOBATEIbCKOW JHUTEepaTypbl (M3 CIUCKOB OCHOBHOM U
JIOTIOJIHUTEIBHON JIUTEPATYPBl) U UX aHAJIU3A.

CamocrosTenbHass paboTa sBIsSIETCd BaKHEWIIEH 4YacTbio Ipolecca  BBICLIETO
oOpa3zoBanus. Ee cienyer 0oco3HaHHO OpraHU30BaTh, BBIAEIHB JIJIs1 TOI0 HE0OX0IMMOE BpeMs U
COOTBETCTBEHHBIM 00pa3oM OpraHM30BaB paboyee MPOCTPAHCTBO. BaXHEWIIMM 3IIEMEHTOM
CaMOCTOSITENIbHOM paboThl sABJsETCS MpopaboTKa MaTepUalioB MPOIIEIIINX 3aHATHH (aHaIH3
KOHCIIEKTOB, YTEHHE PEKOMEH/IOBAHHOM JIMTEPATyphl) U MOATOTOBKA K CIEAYIOIIAM JICKIHSIM/
MPaKTHYECKUM (CEMHHAPCKUM) 3aHATHAM. JIuTepaTypy, peKOMEHIOBaHHYIO B POrpaMMe Kypca,
CleqyeT, IO BO3MOXHOCTH, YUTaTb B TEUEHUE BCErO0 CEMECTpa, KOHLEHTPUPYACh Ha
00yCIIOBJICHHBIX ITPOrPaMMOi Kypca TeMax.

CyliecTBEHHYI0 4acTb CAaMOCTOSITEIbHOM pabOThl MarucTpaHTa IPEACTaBISAET
CaMOCTOSITENIbHOE M3YYEHHE BCIOMOTAaTENbHBIX Y4€OHO-METOAMUECKUX WU3AAHUN, JIEKIIMOHHBIX
KOHCIIEKTOB, UHTEpHET-pecypcoB U Ip. [IoAroToBKa K NpakTUYECKUM 3aHIATUSIM SIBIISIETCS BAXKHON
¢dopmoii paboTsl MarucTpanta. CaMmocTosiTenbHas paboTa MOXKET BECTUCh KaK WHAMBHUIYAIbHO,
TaK U MpH COAECUCTBUHU NPEIOIaBaTesl.

6.2 PexkomeHganuum 1O pacnpelejeHHI0 Y4e0OHOr0 BpeMeHH 10 BHAaM
CaMOCTOSITEJIbHOM PadoThl U pa3aejaM JUCUMILTHHBI

Tema 1. HHTerpumpoBaHHasi MoOAe/Ib ABTOPErPecCHH — CKOJB3SIIET0 CPeIHEero

(ARIMA)

1. [ToBTOpEeHME MPONRACHHOTO Ha JIEKIUAX U TaOOPATOPHBIX 3aHATUSAX MaTepuana —
2 yaca.

2. CamocTtosTenpHas padoTa ¢ peKOMEHIOBAHHOM JIMTEPaTypoOil, MOMCK OTBETOB Ha
BO3HUKIINEC B X0J€ ITOATOTOBKHU BOHpOCI)I — 14 qacCoB.

3. Brimonnenune nomamHero 3aganus — 4 gaca. Mroro: 20 gacos.

Tema 2. TecTbl Ha eAUHNYHBIE KOPHHU

1. [ToBTOpEeHME PONHACHHOTO Ha JIEKIUAX U TaOOPATOPHBIX 3aHATUSAX MaTepuana —
2 Jaca.

2. CamocTtosTenbpHas paboTa ¢ peKOMEHJOBAHHOM JIUTEPATypOl, MOUCK OTBETOB Ha
BO3HUKIIUE B XOJ€ MOATOTOBKHM BOMPOCH! — 13 yacos.

3. Brmonnenue qoMantero 3aganusa — 5 gaca. Mroro: 20 yacos.

Tema 3. Kounrerpauus
1. [ToBTOpEeHME MPOHICHHOTO Ha JIEKIMAX U JTa00OPaTOPHBIX 3aHATHAX MaTepuana —
2 4aca.



2. CamocrosiTennbHas padoTa ¢ pEeKOMEHIOBAaHHOM JIMTEpaTypOl, TOMCK OTBETOB Ha
BO3HUKIIKE B X0J1€ MOATOTOBKU BOIPOCH — 13 4acoB.
3. Brimmonnenue nomamnero 3amanust — 5 daca. toro: 20 yacos.

Tema 4. BekTopHas apToperpeccusi 1 KOUHTerpauus

1. [ToBTOpEHKE TPOMICHHOTO HA JICKIHIX M Ja0OpPaTOPHBIX 3aHATHIX Marepuaia —
2 gac.

2. CamocrosiTenbHas paboTa ¢ pEeKOMEHIOBAaHHOH JIMTEpaTypoOH, OMCK OTBETOB Ha
BO3HUKIIIKE B X0JI€ OATOTOBKHU Bompockl — 10 ydaca.

3. BrmonHenue qomaniHero 3agaHus — S5 yaca.

4. IToaroroska nokiana — 6 yacos. Mtoro: 23 gaca.

6.3 IlepeyeHb OCHOBHBIX BOMPOCOB MO M3Y4YaeMbIM TeMaM /ISl CAMOCTOSITEIbHOI PaGoThl
00yYaouUXcsl MO JUCIHUTIIMHE

Tema 1. WHTerpupoBaHHasi Moje/]b aBTOPErpecCHH — CKOJb3SIIIEr0 CpeIHero
(ARIMA)

. CraunoHapHbI€ psiibl M UX CBOWCTBA.

. OueHuBaHME NapaMETPOB CTALlMOHAPHBIX PSAAOB

. Monenu aBTOPErpecCum U CKOIB3AIIErO CPETHETO

. Orneparopsl jara u nepBoi pa3HOCTH

. Kpurepuu cranmoHapHoCTH U 00paTUMOCTH

. Mozenu ARIMA

. Metononorus bokca-JIxeHKkrnHCa

. [Iporuo3upoBanue

. Perpeccuu co craniMoOHapHBIMHU IIEPEMEHHBIMU

Tema 2. TecTbl HA eTUHUYHDbIE KOPHHU

. TpeHa-cTanuoHapHbIE U PA3HOCTHO-CTALMOHAPHBIE PsJIbI

. Crnyyvaiinoe Oy aaHue

. CroxacTuueckuil TpeH.

. Oneparop nepBoi pa3HOCTH

. ITopsimoK MHTETPUPYEMOCTH psiaa

. Mopemn ARIMA

. Pactmmmpennsiii tect Juku-®Oynnepa

. Jlpyrue TecTsl Ha €IMHUYHbBIE KOPHU

Tema 3. Kounrerpauus

. JloxxHas perpeccust

. Kounrerpanus no merononornu Muarma-I peitnxepa

. Mopnenu KoppeKLnu OIIMO0K

Tema 4. BekTopHasi aBToperpeccusi U KOUHTerpauus

. Bekropnas aBroperpeccusi (VAR) — cBoiicTBa u olieHHBaHME

. [IpnunHHOCTH MO ['peitHxkepy

. OYHKINUU PEAKIMHU Ha OTKIIMK

. IIporuozupoBanue

. Pasznoxenue besepumka-Henscona

. VAR c HecTanmoHapHBIMU [TEPEMEHHBIMU

. BekropHas Mozienb KOppeKInuu OO0k

. Merton Noxancena

. [TpoBepka ITMHEHHBIX OrpaHUYeHUH Ha KO PHUIIMEHTHI

. IIporaozupoBanue
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6.4 IlepeyeHb JTUTEPATYPHI AJIsI CAMOCTOSATENbHONH PadoThHI 00yUYaKOIIErocs:

1. [TonkopsiToBa, O. A. AHanu3 BpeMeHHBIX psnoB [Tekcr]: yueb. mocol. s
OakanaBpuara u marucrparypsl / O. A. IlogkopsiToBa, M. B. Cokonos; Cankr-IlerepOyprckuit
rocynapcTBEeHHBIN yHUBepcuTeT; EBponetickuii yauepcutet B Cankr-IlerepOypre. - M.: FOpaiiT,
2016. - 266 c. - (bakanaBp u maructp. Moayib).

2. I'pun V.I. Dxonomerpuveckuii ananus. Kaura 2 [Tekcr] / V. I'. I'pun. - M.: U]]
«demoy, 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 IlepeyeHb y4eOHO-METOAUYECKOT0 00ecredeH sl JAJIsl CAMOCTOAITEIbHOI padoThI

Jis obecrieueHUs] caMOCTOATENBbHOM padOThl MarMCTPaHTOB MO AUCLUIUIMHE «AHAJIU3
BPEeMEHHBIX PS/I0B» Pa3paboTaHO y4eOHO-METOIUYECKOe 00ECIIEUEHUE B COCTABE:

1. KoHTposibHBIE 3a1aHUs 17151 TOATOTOBKH K MPOLIEAYpaM TEKYyLero KOHTposis (1. 7.2
Paboueii mporpamms).

2. Tunossle 3ajaHus VIS HOATOTOBKU K IPOMEXKYTOUHOMH arrectauuu (1. 7.4 Paboueit
IIPOrPaMMBbI).

3. Pexomeniyemble OCHOBHasi, TOTOJIHUTENbHAs TUTeparypa, VHTepHeT-pecypcehl U
CIpaBOuHbIe cucTeMsl (1. 8, 9 Paboueli mporpaMmel).

4. Pabouas nmporpamma AMCLHUIUIMHBEI pa3MelleHa B JIEKTPOHHONW MH(OpMaMOHHO-

o0pa3oBarebHON cpele YHUBEPCUTETa Ha JIIEKTPOHHOM YUeOHO-METOAMYECKOM pecypce
AHOOBO «EVYCII6» — obpa3zoBarenpHom noptaiie LMS Sakai — Sakai@EU.

7. ®OHJI OUEHOYHBIX CPEJICTB JIJISI IPOBEJAEHUS TEKYIIEN U
IMPOMEXKYTOYHOM ATTECTAIIMA OBYYAIOIIUXCS IO JUCIHUIIJINHE
7.1 Ioka3aTey i, KPUTEPUH U OLICHUBAHUE KOMIIETeHIIHIT M HHIAMKATOPOB HUX JIOCTHKEHUSA
B Ipoliecce TeKyllel aTrecTalun

Hudopmarus o coaep:KaHuu | MPoLeaype TEKYIIero KOHTPOIsS yCIIeBaeMOCTH, METOJUKE
OIICHUBAHUS 3HAHWUW, YMEHUN W HABBIKOB OOYJAIOIIETOCS B XO/I€ TEKYIIErO KOHTPOJIST TOBOISTCS
Hay4YHO-TIeJarOTMYeCKUMH pabOTHUKAMH YHHUBEPCUTETA IO CBEJCHHS 00yJaroIIerocs Ha IEPBOM
3aHSTUU IO IAaHHOW JAUCIUIUIMHE.

Texkyumuii KOHTPOJIb MPEeTyCMaTpUBAET MOATOTOBKY MAaruCTPAHTOB K KaKJIOMY 3aHSITHIO,
aKTUBHOE CJYyIIAHWE Ha JIEKIUAX, BBIMOJIHEHUE JOMAIIHUX 3aJlaHuii. MarucTpant IoiIKeH
MPUCYTCTBOBATh Ha JIEKIIUAX, OTBEYATh HA MOCTABJICHHBIE BOMPOCHI, TOKA3bIBAsI, YTO MPOUYUTAT
pazOupaeMyto JUTEPATYpPy, MPEACTABISITH COAEPKATEIbHBIE PEIIMKH 110 TeEMaM OO0CYKICHHUS.

Tekymuii KOHTPOIIb TPOBOTUTCS B JOpME OIEHUBAHUS BBIMOIHEHUS JOMAIIHUX 3aaHUMH,
JEMOHCTPHUPYIOITUX CTETICHh 3HAKOMCTBA MarCTPAHTOB C JOTOTHUTEILHON JTUTEPATypOH.

Tabmuma 5
IMoka3aresin, KpUTEPUH M OLIECHUBAHHME KOMIETEHI[HIT U HHIMKATOPOB UX
TOCTHKEHHSI B pollecce TeKYIIeH aTTecTalun

HaumenoBanne tem (pasaesioB] Koasbl HNupukaro- Konw1 @DopMBbI TeKYILEro KOHTPOJIS Pe3yabTarsl
KOMIIe- psI 3¥B ycrneBaeMocTH TeKyIIero
TeHUHWHl | KOMIETeH- (6 coom. ¢ KOHTPOJISI
187071 Tabruyeti
1)
Tema 1. UaTerpupoBannas | [IK-5 | UJ.IIK-5.1. | 3 (IIK-5) Homaminee Hoxknmax 1| 3auteHo/
MOJIE/b aBTOPErPECCUU — IK-6 | UAIIK-5.2. | Y (IIK-5) 3aganue 1 HE 3a4TEHO
CKOJIB3SILIETO CPETHETO UAIIK-5.3. | B (IIK-5)
(ARIMA). NA.TIK-6.1. 3 (IIK-6)
NA.TIK-6.2. VY (IIK-6)
NAIIK-6.3. | B (IIK-6)
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HaumenoBaunue tem (pa3suesioB) Koasl Huaukaro- Kozbt @DopMBbI TEKYIIET0 KOHTPOJISI Pe3yanbrarsl
KoMIIe- poI 3¥VB ycreBaeMocTi TeKYIero
TeHUMii | KOMIeETeH- (8 coom. ¢ KOHTPOJIs
umii Tabnuyeti
1)
Tema 2. TecThl Ha [K-5 | UAJIK-5.1. | 3 (IIK-5) Jomaraee 3a4TeHO/
eIMHUYHBIC KOPHU. IK-6 | UAIIK-5.2. |V (IIK-5) 3aaHue 2 HE 3aYTEHO
NAIIK-5.3. | B (IIK-5)
NAIIK-6.1. | 3 (IIK-6)
NAIIK-6.2. | V (IIK-6)
NAIIK-6.3. | B (IIK-6)
Tema 3. KounTerpanus. MK-5 | UAJIK-5.1. | 3 (IIK-5) JomantHee 3a4TeHO/
IK-6 | UA.JIK-5.2. | V (IIK-5) 3amanue 3 HE 3a4TEHO
NAIIK-5.3. | B (IIK-5)
NIIIK-6.1. | 3 (IIK-6)
WJIIK-6.2. |V (IIK-6)
NAIIK-6.3. | B (IIK-6)
Tema 4. BextopHast [K-5 | UAJIK-5.1. | 3 (IIK-5) Jomaiinee 3a4TeHO/
aBTOpErpeccus u IK-6 | UAIIK-5.2. |V (IIK-5) 3aganue 4 HE 3a4TEHO
KOMHTETpalusi. UAIIK-5.3. | B (IIK-5)
NAIIK-6.1. | 3 (IIK-6)
NAIIK-6.2. | V (IIK-6)
NAIIK-6.3. | B (IIK-6)

HpI/I BBIITOJITHEHUN BCEX BUJOB 33aJaHUM JTOJKHBI OBITH HMCKJIIOYEHBI 3aMMCTBOBAHUS W3

qyKHUX padoT (32 UCKIIIOYEHUEM TEX, UTO CHAOKEHBI CCHIIIKAMHU).

B 3aBHCHMOCTH OT CIOXHOCTH JOMAIIHETO 33JaHus OOBSBISIETCS MaKCUMAIbHBIN 0a,
KOTOPBI OOYYarOMIMKCS MOXKET IMOJNyYHTh 33 €ro/ee BBIMOJHEHHE. MaKCHMalbHBIA Oaiun 3a

AOMAIIHHUEC 3alaHUd B CYMMC COCTABJIACT 35 0amos.

MakcuManbHbli 0ajul, KOTOPBIA 00yYaroIuics MOXKET MOJIYUUTh 32 10KJIa/, OObsBIIsAETCS

3apaHeC U COCTABJIACT 5 0amnos.

[Ipy ocBOE€HHMHU IUCUUIUIMHBI Kaxaas U3 (QOpM TEKYyLIEro KOHTPOJS OLEHUBAETCS C
UCIOJIb30BaHNEM OaNIbHOW IIKalbl C MOCIEIYIOIIUM IE€PEBOJOM B OMHApHYIO CHCTEMY s
HOJTY4eHHS PEe3YIbTAaTOB TEKYIIETO KOHTPOJIS, (GHKCUPYIOLIUX X0 00pa30BaTeIbHOrO MpoLecca,

COriaaCHO Ta6J'II/II_Ie 6.

Tabnuua 6
Kpurepun onenuBanus
DopMbI Onucanue oxka3arenn KoanyecrBo | Pesyabrarbl
TeKylero 0aJ1710B 110 TeKyLIero
KOHTPOJIs 100- KOHTPOJIs
ycneBaeMocTH OannbHOM
Kaje
Jlomamraee JlomaimHee 3amaHMe HMECT | €CIU naH TOJTHBIA u | 91-100% ot | 3aureHo
3aaHNue LENbI0 TPOBEPKY TEKYLIMX | MPaBUIBHBIA OTBET /pelieHHe, | MaKCUMallbH
3HAaHUI, HO TIPOBOIUTCS B | BOSMOXKHBI HECYIIECTBEHHBIE | OTO
OTCYTCTBUHM TIPENOAABaTENs. | MOTPELIHOCTH. BO3MOKHOTO
OHO MOXET comep)kaTh Kak qrcia
YHCTO TEOPETUYIECKHE GamnoB
BOTIPOCKI (HanpuMep, | ecnd JaH OpaBWIbHBINA, HO | 51-90% ot
CBA3aHHBIE C KOHKPETHBIMM | HEMOJHBIH OTBET/pelIcHHE, | MaKCUMAallbH
TEOPETUYECKUMHU BO3MOXKHBI HECYIIIECTBEHHBIE | Or0O
MOZAENAMH), TaK W 3aJa4d, | MOTPEIIHOCTH. BO3MOXKHOTO
OCHOBaHHblE Ha aHaIH3e qucia
pealbHBIX JaHHBIX. B ogHMX 6asioB
CllydasX PCallbHBIC NAHHBIC, | ecnM BbIABIEHO HemonHoe | 25-50% ot
HEOOXOIMMBIE JUISL 3a/IaHUs, | 3HAHHE 203071 YJaCTUYHO | MaKCHMMaJIbH
MOTYT OBITH NIPENOCTABICHEI HenpaBUJIbHASA TPaKTOBKa | Oro
npernoaaBarejieM, B OpPYrux OCHOBOIIOJIAralOIIAX BO3MO>XXHOT'O
ClIydasix CaMOCTOATENbHBIN MOJIOKEHUH W TPEANoChUIOK, | YUCia
MOWCK TaKUX JAHHBIX MOXKET GamnoB
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®opmBI
TeKyLIero
KOHTPOJIS
ycrneBaemMocTH

Onucanmne

IToxa3zarenm

KoanuecTBoO
0aJ1JI0B 110
100-
0aLJILHOH
miKaJje

Pe3ynbrarhl
TeKyIero
KOHTPOJIsI

COCTaBHOM  4YacTbhlO
[Ipennonaraercs,
3aa4

OBITH
3a7aHus.
YTO XOJ| PELICHUs
COIPOBOXK/IACTCS
oAPOOHBIMHU
KOMMEHTapUSMH
oOydJaromerocs.

MPUCYTCTBYIOT rpyObie

OIIIMOKH.

€CJIM BBISBICHO HE3HAHUE WU
HelpaBHIbHAs TPaKTOBKa
OCHOBOIIOJIAral0IIUX
HOJIOXKEHHH ¥ TMPEANOCHUIOK,
MIPHUCYTCTBYIOT rpyObIe
OIIMOKH.

1-24% oT
MaKCHMaJIbH
oro
BO3MOKHOTO
4qucIa
0asuIoB

HEC 3a4TCHO

eCIM  pemajach  3a/ava,
OTIMYHAsE OT MHPEeIJIOKEHHOM,
WIM €CclIM  OTBET/pelieHue
OTCYTCTBYET

0 6amnoB

HEC 3a4TCHO

Joxnang

Joxnan nmo Hay4yHOW cTaTbe
SIBJISIETCS KpaTKuM
MOCIIeI0BaTeIbHBIM 0030pOM
Hay4HOHU craTbu. OH IOJKEH
OBITH BBIIIOJIHEH B  BHJE
nokmana co cmamamu (8-10
MUHYT).

Jloxmam ObLI CIeIaH 0 CTaThe,
COOTBETCTBYIOIIECH TeMe
JUCHHUIUIMHEL 3a HaJylexariee
OMHUCAHUE KAKAOTO MYHKTA
HAYUCIAIOTCA ~ Oa/ulbl 110
ClelytolIe cxeme:
Uccnenyemass mpobmema (0,5
baina),

[pensicTopus (0,5 6amna),
Teoperuueckas mopmens (0,5
Ganna),

Jannsie (0,5 6amna),

Metoast  omeHuBaHust (1
Gain),

PesynbTate! (1 6amn),
['paMOTHOCTh W JIOTUYHOCTD
n3noxeHws (1 6amr)

3-5

3a4TCHO

Jloxman OBLI ClIeNaH 1O CTaTke,
COOTBETCTBYIOIIEH TeMe
IUCIHUIIINHEL. 3a
HaJJCKAIIUKA ~ pacckaz o
Ka)XIIOM ITyHKTE HAYHCIISIOTCS
0aTBl IO cleayIoIeit cxeme:
Uccnenyemast mpobnema (0,5
Ganna),

IIpensicTopus (0,5 6amia),
Teoperuueckas mogmens (0,5
baina),

Jannsrie (0,5 6anna),

MeTo bl OLICHHUBaHUS (1
Oairn),

Pesynbrate! (1 6amr),
['paMOTHOCTF W JIOTHYHOCTH
n3noxenwus (1 6amr)

1-2

HEC 3a4TCHO

Joknan He ObUT CACTaH WU
Mpe3eHTalys ObUTa ClOenaHa

1o cTaThe, HE
COOTBETCTBYIOIICH Teme
JTUACLUTIIMHBI

HC 3a4TCHO
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7.2 KoHTpOJILHBIE 3aIaHMs AJIsl TEKYIeH aTTecTauuu

7.2.1. lIpuMepbl JOMANTHUX 3aJAHU I

Jomamnee 3amanue k Teme 1 (HMHTerpumpoBaHHasi Mojaejb AaBTOperpeccuv —
cKoJb3sero cpeatero (ARIMA))
ITycts y, =1.5y,, - 0.5y, , + &, +0.5¢,,, & ~ WN.

3anummure MOZCIJIb, UCITOJIb3YyA OIICPATOp CABUTA L . Asnsercsa mm mponecc yt

a) CTaI[MOHAPHBIM / HECTAIHOHAPHBIM;

b) 00paTHUMBIM / HEOOPATHMBIM;

c) Pa3HOCTHO-CTAI[HOHAPHBIM / TPCH-CTAIIMOHAPHBIM / HA TE€M, HU JIPYTHM;

d) VHTETPUPYEMBbIM (€CIIH Y, SBIISETCS HHTETPUPYEMBIM, TO YKXKHUTE IIOPSIOK
UHTErpanun);

e) ARIMA(p,d,q) (ecau Y, siBasercs npoueccom ARIMA, To ykakuTe HOPSUIKH
p.d,q).

Jomamnee 3aganue k teme 3 (Komnrerpaumusi)

3amaHue TOCBSIIEHO SMIUPHUYECKOW IMPOBEPKE TIMIIOTE3bl IMOCTOSHHOTO noxona (the
permanent-income hypothesis). CormacHo maHHO#N rumorese, o0beM MHoTpebieHus (consum)
MIPOITOPIIMOHAIICH TIOCTOSTHHOMY JIOXOAY (inc). OMIUPUYECKUM MOITBEPKIACHUEM c1ab0ii popmbl
ATOW TUIOTE3bI MOJKET CIIY>KUTh KOUHTEIPUPYEMOCTh JIOTapU(PMOB 10X0/1a U OTPEOICHHUS.

®@aiin income.wfl conepxut uHdopmamuioo o noxone (inc) u odbeme MNOTpeOsICHUS
(consum) B CIIIA B 1971-1985 rogax. Ucnonw3ysa npouenypy Murna-I'peiinxkepa, mpoBepsTe,
KOMHTETPUPYEMBI JIU 3T JBE TIEPEMEHHBIE.

1. Hcnonesysa tect duxu-Oymiepa, onpenenure NOpsIKd HHTETPUPYEMOCTH PSIIOB
log(consum) u log(inc). CoBnagaroT Ji 3TU TOPSJIKHU?

2. Haiinure oLleHKY KOMHTErpUPYIOLIETO BEKTOPA.

3. Bocnone3yiitech kouHTerpaniioHHbIM TecToM luku-®@ymnepa. Kounrerpupyemst

1M 1oxon1 u notpednenue? Ecin «iay, To kakoro nopsaka? KakoBo 101rocpoyHoe COOTHOLIEHHE
Mex a1y nepeMeHHbIMU? Eciii KouHTerpanus HaiiieHa, To MOCTPONUTE MOJIENH KOPPEKIIMU OLITHOOK.
Kakue u3 nepeMeHHBIX OABEPTaAIOTCS KOPPEKLINN?

4. [TpoBepbTe CHIIbHYIO (DOPMY THIIOTE3BI TOCTOSHHOTO JJ0X0/1a: KOMHTErpalluOHHbBIN
BekTOp u3BecteH (1,-1).

JlomamHee 3aqanue K Teme 4 (BekropHasi aBToperpeccusi M KOMHTerpamus)

®aiin polish.wfl comepxut MakposkoHoMuueckue mokaszarenu [lompmm B 1996-2007
ronax: GOV_CONS — government consumption (as a proxy for the macroeconomic policy
stance), IP — industrial production (as a proxy for the level of economic activity), PPI — industrial
production price index.

1. Hcnonwsys tect Juku-dDymiepa, IpoBeppTe CTAMOHAPHOCTD BCEX 3-X PSAIOB.
2. ITocTpoiite monens VAR nist 3TUX Tpex MEpEMEHHBIX.
3. IIpoBepbTe afeKBaTHOCTD TOCTPOCHHOM MOZEIIN: IIPOBEPHTE CTALlMOHAPHOCTH

MTOCTPOEHHOW MOJIENIH U IPOBEAUTE TECTHI HA MPAaBUILHOCTH BbIOOpa mopsiika VAR u
OTCYTCTBHSI aBTOKOPPEIISILIUU B OCTaTKaX

4. IIpoBenute TecT Ha MPUYMHHOCTH IO ['pelHkepy MeEk)Iy paccMaTpuUBacMbIMHU
nepeMeHHbIMH. COOTBETCTBYIOT JIM PE3YJAbTaThl TOMY, UTO MOXKHO ObUIO OBl O’KUAATH UCXOAS U3
MaKpOIKOHOMHYECKON Teoprn?

5. IIpoBenuTe aHaIU3 OTKIMKOB Ha IIOKHU.
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7.2.2. IlpuMepbI BONPOCOB /1JIsl MOATOTOBKH IOKJIA10B

KakoBa 3amaua, pemaeMas B pamMKax paccMaTpuUBaeMOl BamMHM CTaTbHU, U KakoBa €€
SKOHOMHYECKasi MOTHUBALIH?

Kakue runoressl MpoBEpsIFOTCS aBTOPAMHU?

Kakue nannbie UCIONB3YIOT aBTOPHI?

Kakoil s3koHOMETpHUUYECKUI HHCTPYMEHTAPUI UCIIONIB3YETCS B CTaTbe?

Kakue BbIBOMIBI 1€1aI0T aBTOPHI?

KaxkoBo Barie JTuyHOE OTHOIICHUE K JAHHOMY MCCJIEI0BAHUIO?

7.3 Iloka3aTeyiu, KPpUTEPUH U OLIECHUBAHUE KOMIIETEHIIHIT M HHIMKATOPOB UX JIOCTHKEHHUSA
B Ipoliecce NPOMeKYTOUYHOI aTTecTAlNU

dopma MPOMEKYTOYHOM aTTeCTallMy — 3a4eT ¢ OLEHKOM, PHU BBICTABIICHUU KOTOPOIO
YUUTBIBAIOTCS PE3YJIbTATHI TEKYILIETO KOHTPOJISI yCIIEBAEMOCTH 00yUaroIerocs 1o AMCUUIIIMHE U
pe3yJIbTaThl OLICHUBAHUS MMCbMEHHOM 3a4€THOM padoThI.

3avyeTHass padora — BaXHEHWIIUHA BHJ CaMOCTOSTEILHOW pabOThl CTYICHTOB,
MPEACTABISIIOMNNA COO0M NMUCPMEHHOE M3JI0KEHHE OTBETOB Ha TEOPETUYECKHE BOIPOCHI U
pelIeHU TOCTaBIEHHbIX IpErojaBareieM 3ajad IO COJEp)KaHUI0 Y4eOHOW TUCLMIUIMHBI.
[Ipenmonaraercsa, 4To XOJ pEIICHUs 3a7ad COMPOBOXKAAECTCA MOAPOOHBIMH KOMMEHTApPHUSIMU
00y4Yaromerocs.

[lepen mnucbMeHHOM 3aué€THOMl pabOTOM MPOBOAATCS KOHCYNbTAllUs, Ha KOTOPOM
IIperoJaBarelib OTBEUACT Ha BOIPOCHI 00YYArOIIUXCS.

MakcuManbHblii 0ajul, KOTOpPBIM OOy4yaroUUiicss MOXKET NOJYyYUTh 32 HUCBMEHHYIO
3a4€THYI0 paboTy, 00BABISIETCS 3apaHee U cocTanisteT 60 6amoB.

Kputepun onieHnBaHNs MUCbMEHHON 3a4€THOM pabOThI MpEICTaBICHbI B TadIuUIE 7.

Tabmuma 7
Kpurepun oueHnBaHNs NMCbMEHHOM 3a4€THOI padoThI

Bun
IPOMEIKY TOUHOIH Iokazarenan KonnuecrBo 0a/1510B
arrecTaluu

OOyuaromuiics TIyOOKO W TPOYHO  YCBOWII
MIPOTPaMMHBIN MaTepHa; HCUEPITHIBAIOIIE,
MOCIIEIOBATENIFHO, YETKO U JIOTHYECKH CTPOIHO
M3JIaraeT ero B MMChbMEHHOW 3aueTHOW paboTte, ymeer 49-60
TECHO YBS3bIBaTh TEOPUIO C MPAKTUKOW, CBOOOIHO
CIIpaBIIsIeTCS C 3aJadyaMH, BOMPOCAMH U JPYTUMHU
BHUJIaMU 3HAHUH.

Ob6yuaromuiics  TBepAO  3Ha€T  MPOrPAMMHBIHI
MaTepuaj, TPaMOTHO M MO CYIIECTBY M3JIaraeT ero B
MMUCBMEHHOW  3a4eTHOW paboTe, HE  JOIycKas
CYIICCTBEHHBIX ~ HETOYHOCTEH TIPH  BBHITOJHCHUU
IMucEMEHHas 3aJaHuid, MPAaBWIBHO MPHMEHSIET TEOPETHUCCKUE
MOJIOKEHUSI TIPH PEIICHWH MPAKTHYCCKUX 3ajad,
BJaJieeT HEOOXOAUMBIMU HABBIKAMH M TPHEMaMHU HX
BBITTOJTHEHHS.

OOyuaromuiicss WMeeT 3HAaHUSA TOJIBKO OCHOBHOTO
MaTepuajga, HO HE YCBOWJI €ro JeTajel, IOMyCKaeT
HETOYHOCTH, HEI0CTAaTOYHO [IPaBUJIbHBIC
(hOpMyYITHPOBKH, HapyIICHHS JIOTUYECKOU
MOCJIEIOBATEIPHOCTH  TIPU  BBHITIOJIHEHUW  3aJlaHUI
MMMCbMEHHON 3a9€THON paOOTHI.

OOygaromuiicss He 3HaeT 3HAUYWUTENBHOW  YacTH
MIPOTrPaMMHOTO MaTepuaia, JOMYCKaeT CYyIIeCTBEHHBIC
OINUOKH, WCIBITHIBACT 3aTPYIHCHUS IMPH BBITIOJHCHUH
3aJJaHA{ THCEMEHHOM 3a4eTHOW paboTHI.

37-48

3ageTHas pabora

25-36

0-24
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MaxkcumanbHas olleHKa M0 UTOraM OCBOEHHUsI TMCUMIIMHBI cocTaiser 100 6annoB u
OTIpe/IeTISIeTCS: CyMMOM 0alJIOB, MOJYYEHHBIX 00y4YaronIuMCcs 3a ToMaltHue 3aganus (35 6amios
MaKCHUMAaJIbHO), TOKJa (5 0a/ioB MaKCMMajabHO) U MTMCBMEHHYIO 3a4eTHYI0 paboty (60 6amioB
MaKCHMAJIbHO).

B pesynbrare mpoMexyTo4HOrO KOHTPOJIS 3HAHUHM CTYAEHTHI MMOIY4al0T aTTEeCTAIUIo 10
muciumiiHe. Ha OCHOBaHWHM OICGHKH OOYYaromIerocss MO WTOTaM OCBOCHHS JIMCUUIUIMHBI,
BeIpakeHHOW B 100-0a/sibHOM IIKasie, BBICTABIISACTCS 3a4eT € OLWEHKOH B COOTBETCTBHH C
Tabnuueii 8.

Tabmuma 8
IMoka3zare/in, KpUTEPUH M OLEHHBAHHE KOMIIETEHIMA U HHAHMKATOPOB HX
JAOCTHKEHHsI B MPoLecce MPOMEKYTOUHOM ATTECTAIHH

®opma Koas1 HNupukaropbl Koas1 3YB OueHka o uToramMm Pesyabrarsl TekyLuero

NPOMEKYTOUHOH | KOMIeTe- | KOMIeTeHLHil (6 coom. ¢ OCBOEHHSI KOHTPOJISt

arrecTaluu/BUI HIM i (6 coom. ¢ Tabruyeii 1) JHMCHUILTHHBI

NPOMEKY TOUHOT Tabnuyeri 1) (B 100-6as1bHOI

aTTrecTalu mKaje)

3auer ¢ | I[IK-5 NJI.ITK-5.1. 3 (IIK-5) 81-100 3a4TeHO, OTJINYHO

OLIEHKOI / IIK-6 WI.IIK-5.2. VY (TIK-5) 61-80 3a4TeHo, Xopomo

NHCbMEHHAs WJI.IIK-5.3. B (IIK-5) 41-60 3aureHo,

3aueTHas paboTa NJI.IIK-6.1. 3 (IIK-6) YIOBIICTBOPHTEIILHO
NA.TIK-6.2. VY (IIK-6) 0—40 He 3auteHo,
WJIIK-6.3. B (IK-6) HCYIOBJICTBOPHUTCIHLHO

Pesynprarel nmpoMeXyTOUHOH arrecTalMyd IO JAWCLUUIUIMHE BO BTOPOM MOAYIIE,
BbIpa)KEHHbIE B OLIEHKaX «3a4TEHO, Y/IOBJIECTBOPUTEILHO, «3a4TEHO, XOPOLIO»,
«3aYTE€HO, OTIINYHO», CBUIETEIBCTBYIOT 0 C(HOPMUPOBAHHOCTU Yy OOYYarOIIETrocsi KOMIETEHIIUM
[0 JUCIMIJIMHE B COOTBETCTBUM C KapTaMu KOMIETEHIMI 00pa3oBaTelbHOM NporpaMmbl
«DuHaHCOBasE SKOHOMMKa» 1O HampasieHuto noaroroBku 38.04.01 DxoHomuka (ypoBEHb
MarucTparypsl).

Pesynprar npoMexyTouHOM arTecTaluy 0 JUCUUIUIMHE BO BTOPOM MOYJI€, BBIPAKEHHBIN
B OLIEGHKE «HE 3a4T€HO, HEYJIOBJIECTBOPUTEIILHO», CBHUICTEILCTBYET OO0 OTCYTCTBUM WIH
KPUTHYECKOM YPOBHE C(OPMHUPOBAHHOCTH Y OOYy4YaroIIerocs KOMIIETEHIUH MO AMCLMILIMHE B
COOTBETCTBMM C KapTaMHM KOMIIETEHIMH oOpa3oBarenbHOW mnporpammbl  «®DuHaHCcOBas
HKOHOMMKA 10 HampasiieHUIo moaroroBku 38.04.01 DxoHomuka (YypoBeHb MarucTparyphbl).

7.4 TunoBble 321aHUSA K IPOMEKYTOYHOMH aTTeCTALMH
IIpumepsI 3agaHuil 1J1s1 MHCHbMEHHOM 32a4€THOM padoThl
3aganue 1.
[lycts & ~WN(c?). Haiigure Maremarnueckoe OXHIAHUE, IUCIEPCHIO H

aBTOKOPPEJIALMOHHYIO (QYHKIHIO Iporiecca Ag, =&, — &, ;.
3apanue 2. [To 200 xBapTaapHbIM HAOMIOAEHUSAM BeNUUUHBI Y, (4uciI0 6e3pabOTHBIX, B

TBIC. Yell.)
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 | 0.83 |0.16 |-0.09 |0.05 |0.04 |-0.05 0.0l |0.10 |-0.03 [-0.01

PaccMoTpuM cnieayromyro Moaens:

Y, =50.0+0.74Y, , +0.16Y, , +¢,, & ~ WN (1)
(567)  (0.07) (0.07)
(B ckoOKax yka3aHbl CTaHIAPTHBIE OTKJIOHEHHUS).
1) UYto BBl MOXKETE CcKa3arh, st Ha Tabmuipsl 3HaueHnit ACF u PACF?
2) [Tonpo6HO onuIIUTE, KaK MPOBEPSAIOT aJI€KBaTHOCTh JAHHOTO THIIA MOJEEH.
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3) [Tycth nBa mocneanux HadmoaeHus paBHbl 550 ms t=2011q3 u 600 ana t=201194.
Haiinure nporuos Ha 2012q1 u 2012q2.
4) UTto BBI MOXKETE CKa3aTh O MporHose Ha 2015q1?

3aganue 3.
[IpoBepbTe Ha cTAalMOHAPHOCTH cleayromuil nporecc VAR(1):

X 1 01 -01|x
_ N S &y , &t
Yi 2] 102 05 ]y, €l LEa

IIpu nonoXXUTETLHOM OTBETE HA BOIIPOC, HalquTe O€3yCIIOBHBIE CPEIHUE PIJIOB X, H Y, .

t

~WN.

3ananue 4.
25 -1
Hana VAR(1) pasmepuoctu 2: Z, = AZ, , +¢,,tne A= 3 1) Z, ~1(Q).
1. 3anummure VAR B popme VECM: AZ, =T1Z, | + ¢, .
2. KakoB paur r marpuis! [1 (panr xounrterpaiui)? CKOIbKO KOMHTETPUPYIOIIMX
cooTHoUIeHUH B 3Toii VAR?
a.
3. Haiinure marpuner o = al u B =(B,5,), takue, uto I=af" . Kaxos
2
KOMHTErPUPYIOLIUI BEKTOP?
4. O6osnaunm Y, = (L.5,-1)Z, =1.52" —z? ~1(0) -  xounrerpupyromee

COOTHOLICHHUC. HOKa)KI/ITe, YTO KOHUHTCIpallMOHHOC COOTHOLICHUC yt’ T.C. YAOBJICTBOPACT

nporeccy AR(1).

7.5 CpeacTBa oleHKH HHAUKATOPOB JOCTHKEHHsI KOMIIETeHIIHii

Tabnuna 9
Cpe)ICTBa OUHCHKHU HHAUKATOPOB NOCTUKCHUSA KOMHeTeHHI/Iﬁ
Konni NHaukaTopbl KOMIeTeH Uit CpenacrBa oueHku (6 coom. ¢ Tabauyamu 5, 7)
KOMIIETeHIUii (6 coom.c Tabnuyeii 1)
ITK-5 NJ.IIK-5.1. JomarHee 3ananue (/13), muceMeHHas 3aueTHast
NA.TIK-5.2. pabora (II3P)
WJITIK-5.3.
I1K-6 NI.IIK-6.1. Jomamnuee 3ananue (/[3), mucpbMeHHas 3aueTHas
NJ.ITK-6.2. pabora (II3P)
NAIK-6.3.
Tab6muma 10
Onucanne CPpEACTB OUEHKHN HHAUKATOPOB JOCTUKCHU S KOMﬂeTeHHI/Iﬁ
CpeacrBa oueHKH PexoMeH/10BaHHBIIi NIJIAH BHINOJTHEHUSI Pa0OThI
(6 coom. ¢
Tabauyamu 5, 7)
Jomarinee MarucTpaHT B X0/1€ MOATOTOBKH M BBIITOJHEHUS JOMAIIHUX 3aaHUH 110 TeMaM JUCIUITIHHBI,
3aJlaHue MTOKA3BIBAET CIIOCOOHOCTH COBEPINAThH CIEAYIOMNH Habop MpodecCHOHANBHBIX ACHCTBHMA,

MOJYYMBIIUHA pa3BUTHE B paMKaX JaHHOMW JUCIUIUINHBL:

1. BrimosHseT aHamM3 W OIEHKY (PUHAHCOBBIX YCIYT, ONpENeNIeT KPUTepUU OTOOpa
MTOCTABIIUKOB (PMHAHCOBBIX YCIYT M OCYIIECTBIIACT MOAOOP MTOCTABIINKOB B COOTBETCTBUH C
BBIJICJIEHHBIMU KPUTEPUSMH, IUIAHUPYET MEPOIPHUATHS, HANpPABICHHBbIE Ha IOBBIIICHHE
KayecTBa (PMHAHCOBOTO CEPBHCA OPTaHU3AIHU

2. [IlpenmocraBiseT mpoaHaTHM3MPOBAHHBIC JAaHHBIC O COCTOSHUU W ITEPCIICKTUBAX PHIHKA,
TEH/ICHIIMSIX B M3MCHEHHH KYPCOB IICHHBIX OyMar, WHOCTPAaHHOW BAJIFOTHI, YCJIOBHUH IO

17



Cpencrea OneHKH PexomeH10BaHHBII IVIAH BBINOJTHEHHUS Pa0OThI
(6 coom. ¢
Tabruyamu 5, 7)

0aHKOBCKUM MNPOJYKTaM M yCIyram, JaeT XapaKTepUCTHUKY 3KOHOMHYECKHUM M IPaBOBBIM
MOCIIEACTBUAM (PMHAHCOBBIX PEIICHUH, COCTABIIIET IUIaH, JaeT IPOrHO3 U OLIEHKY H3MEHEHU I
(MHAHCOBOH CUTyaluH

[TucemeHHas MarucTpaHT B X0/l HOATOTOBKHU U BBITIOJHEHUS TUCBMEHHOM 3a4€THOM paboThI, TOKa3bIBAET
3aueTHas paboTa CHOCOOHOCTH COBEpIIATH CIEeNYIOMNH Habop NpodeccHOoHaNBHBIX ASHCTBUI, MOTYYUBIIUH
pa3BUTHE B paMKaX JaHHOM AUCLUIIIAHEL:
1. BrmonHseT aHanM3 M ONEHKY (DUHAHCOBBIX YCIIYT, OINpENeNsieT KPUTEepuu oTOopa

MOCTABIIMKOB (DHHAHCOBBIX YCIYT U OCYIIECTBISIET TO100P MOCTABIIUKOB B COOTBETCTBHU C
BBIJICTICHHBIMI KPHUTEPHSIMH, IUIAHHPYET MEPONPUSTHS, HaNpaBICHHBIC Ha IIOBBIIICHNC
KadyecTBa (PMHAHCOBOTO CEPBHCA OPTraHNU3aINN

2. IIpenocraBnser NMpoaHaIU3UPOBAHHBIE IAHHBIE O COCTOSIHUM M MEPCIIEKTHBAX
PBIHKA, TEHJICHIMAX B U3MEHCHUN KYpCOB LIEHHBIX OyMmar, HHOCTPaHHOM BaJIIOTHI, YCIIOBHIH
10 GAHKOBCKUM IPOAYKTaM H yCIIyram, 1aeT XapaKTepUCTUKY SKOHOMHUUYECKHM U IPAaBOBBIM
MOCNIEACTBUAM (PMHAHCOBBIX PEIICHUH, COCTABIISIET IUIaH, JaeT NPOTHO3 U OLEHKY U3MEHEHHI
(MHAHCOBOH CUTYaluH

8. OCHOBHAS ! JONNOJIHUTEJIBHAS JIMTEPATYPA

8.1. OcHoBHas JMTEpaTypa

l. [TonxopeiToBa, O. A. AHanu3 BpeMeHHBIX psanoB [Tekcr] : yued. mocoO. s
OakanaBpuara u maructpatypsl / O. A. IlogkopsiToBa, M. B. Cokonos ; Cankr-IlerepOyprekuit
rocyiapcTBeHHbIN yHUBepcuTeT; EBponeiickuii ynusepcuret B Cankr-IlerepOypre. - M. : IOpaiir,
2016. - 266 c. - (bakanaBp u maructp. Moayns).

2. I'pun V.I. Dxonomerpudeckuii ananus. Kaura 2 [Tekct] / V. I. I'pun. - M.: U]1
«Jlemox», 2016.

8.2. lonotHUTe/ILHAS 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. [lyreBoauTtens no coBpeMeHHOM akoHomMeTpuke. M., 2008.

9. HTHOOPMALIMNOHHBIE TEXHOJIOT'MH, UCITOJIB3YEMBIE ITPU
OCYHIECTBJIEHUU OBPA30OBATEJIBHOI'O NTIPOLECCA

9.1 IlporpammHoe obecneyeHue

[Tpu ocymiecTBIeHNH 00pa30BaTENLHOTO MpOlecCa MArUCTPaHTaMU M MPOdeccopcKo-
MPETOIaBaTeIbCKUM  COCTAaBOM  HICIIONIB3YETCSl  CIEAYIOIIee JIMIICH3HOHHOE IPOrPaMMHOE
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

S. ABBYY FineReader 11 Corporate Edition

6 ABBYY Lingvo x5

7 Adobe Photoshop Extended CS6 13.0 MLP AOO License RU

8 Adobe Acrobat Reader DC /Pro — GecruiatHO

9 Google Chrome — GecrutatHo

10. Opera — 6ecruiaTHO
11. Mozilla — 6ecrmaTHO
12. VLC — GecruiatHo
13. R — GecmiatHo
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9.2 IlepeyeHb MHPOPMALMOHHO-CIIPABOYHBIX CHCTEM M NMPOdecCHOHANBbHBIX 0a3 JTaHHBIX
UH(POPMALMOHHO-TEJIEKOMMYHUKAIMOHHOH ceTH «UHTepHeT», HEOOXOAUMBIX /IJId
OCBOEHHS TUCHUILINHBI:

NudopManinoHHO-CIIPABOYHbIE CHCTEMbI

1. [apant.Py. UndopmanmonHo-nipaBoBoii moprai: http://www.garant.ru

2. Wudopmannonnas cucremMa «EnuHOE OKHO J0CTynma K 00pa3oBaTebHBIM
pecypcamy»: http://window.edu.ru/

3. OTtkpbiToe oOpa3oBanue. Acconumanus «HaruoHaneHas 1uiatopma OTKPBITOTO
oOpa3zoBanwms»: http://npoed.ru

4, Od¢unmanbras Poccusi. CepBep opraHoB rocy1apcTBEHHON BiIacTH Poccuiickoit
depnepanuu: http://www.gov.ru

5. OdunanbHbpIi UHTEPHET-TIOPTA] MPAaBOBOM WHQpOpManuu. ['ocymapcTBeHHas
crcTema npaBoBoi nHpopmarmu: http://pravo.gov.ru

6. [TpaBogoii caiit KoncynsrautlLatoc: http://www.consultant.ru/sys

7. Poccuiickoe oOpa3oBanue. DenepanbHbiii moprait: http://www.edu.ru

IMpodeccuonanbubie 6a3bl JAaHHBIX HMH(POPMANMOHHO-TEJIEKOMMYHHKAIIMOHHOI
cetn «HTEpHET»:
1. Google. Kauru: https://books.google.com

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

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

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

5. bubmmoreka Nxtuka [ihtik.lib.ru]: http://ihtik.lib.ru/

6. Hokycdepa — Poccuiickas nanmonansHas oubnuoteka: http://leb.nlr.ru

7. EHUII — DOmnekrponnas Oubnuorexka «HayuHoe Hacmenue Poccum»:
http://e-heritage.ru/

8. Wurenpoc. UntemnekryansHas Poccus: http://www.intelros.ru/

9. HarmonanwsHas snextponHas 6ubmuorexa HOb: http://www.rusneb.ru

10.  TlIpesunentckas ombmmoteka: http://www.prlib.ru

11. Poccuiickas rocygapcTBennas oubnuotexa: http://www.rsl.ru/

12.  Poccwuiickas HanoHanpHas Oubmmoreka: http://www.nlr.ru/poisk/

9.3 JInneH3MOHHbIE YJIEKTPOHHBIE pecypchl O0H0THOTEKN YHHBEPCUTETA

IIpodeccnonanbubie 0a3bl JaAHHBIX:

1. Cambridge University Press — MOJHOTEKCTOBas KOJUIGKIUS KYpHAJIOB
uznarenscTBa Cambridge University Press: https://www.cambridge.org;

2. East View — 100 Beaymux pOCCHICKHX JKypHAJOB MO TYMaHUTAPHBIM HayKam
(apxuB u Tekyias moanucka): https://dlib.eastview.com/browse;

3. Ebook Central xomnexius 31exkTpoHHBIX KHUT Academic Complete 6ubanorexu
komnannu ProQuest — Ebook Central — Gonee 140 TbIC. M€KTPOHHBIX HAyYHBIX KHHI
KpyIHENIINX W3/1aTEIbCTB MHpa: Ommnoka! Henonmycrumbii 00beKT
runepccbuikn.https://ebookcentral.proguest.com;

4. EBSCO -~ HayuHble OKypHajbl, CHOPaBOYHUKH, IOJHOTEKCTOBBIE |
MHOTONPOGUIbHBIE 6a3bl JAHHBIX: http://search.ebscohost.com;

S. eLIBRARY.RU — Poccuiickuii nHhopManmoHHO-aHAIUTUYECKUN MOpTail B
00JIaCTH HayKu, TEXHOJIOTUH, MEIUIIMHBI U 00pa30BaHUs, colepxaluil pedeparsl U MOJIHbIE
TEKCThI HayYHBIX CTaTeil U MmyOnuKaiuii, HaykomeTpuueckas 6a3a gaHHbIX: http://elibrary.ru;

6. JSTOR - mnonHoTekcToBas 0a3za JaHHBIX MEXIUCIHUILUIMHAPHOTO XapakTepa,
BKJTIOYAIONIast OoJiee THICSIYM HAayYHBIX JKYpHAJIOB IO T'YMaHHWTapHBIM, COIMAIBHBIM HayKaM H
MareMaTuKe C UX MePBOTo BHIMyCKa: http://wWww.jstor.org/;

7. Oxford Reference Online — cnoBapu m3marensctBa Oxford University Press -
http://www.oxfordreference.com/;
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8. Oxford University Press — moJIHOTEKCTOBasi KOJJIEKIIUS )KYPHAJIOB U3/1aTEIbCTBA
Oxford University Press (Texymiast moanucka u apxus): http://www.oxfordjournals.org/en/;

9. Project MUSE Standard Collection — monnbie TekcThl Oosiee ueM 300 xKypHaIoB
10 TYMaHUTApHBIM HayKaM 3apyOeKHbBIX HayYHBIX M3JaTeNbCTB: http://muse.jhu.edu/;

10. ProQuest Dissertations & Theses — 06a3a quccepranuii U IUTIJIOMHBIX PaboT:
http://search.proquest.com/pgdtglobal/dissertations;

11.  Sage — mMOJHOTEKCTOBAsl KOJUICKIHMS JKyPHAJIOB HM3JaTeibCTBa Sage (TeKymias
nojmnucka u apxus): http://online.sagepub.com/;

12. SCOPUS — pedepaTuBHas HayKOMETPHYECKast 0a3a JTAHHBIX:
https://www.scopus.com;

13. Taylor&Francis — TOJIHOTEKCTOBas KOJJICKIMA KYPHAJIOB H3/AaTelIbCTBA
Taylor&Francis (Tekymias moamnucka u apxus) — http://www.tandfonline.com/;

14, Web of Science — pedepatuBHas HaykomMeTpuueckas ©Oa3a JaHHBIX:
http://apps.webofknowledge.com;

15.  VYuuBepcurerckas wuHpopmamuonHas cucrema POCCHUSI — Oaza

ANIEKTPOHHBIX PECYPCOB JUIsl YUEOHBIX MPOrpaMM U HCCIENOBATENLCKUX MPOEKTOB B 001aCTH
COLIMaTbHO-TYMaHUTAPHBIX HayK: http://www.uisrussia.msu.ru/;

16. ONEKTPOHHBIE JKYpHAJbl 110 MOANUCKE (TEKYLIME HOMEpa HayUHbIX 3apyOeimHBIX
KYpHAJIOB)

DJIeKTPOHHBbIE OMOJINOTEYHbIE CUCTEMBbI:

1. Znanium.com — DOnekrpoHHas  Oubnuoreunas cuctema (ABC) -
http://znanium.com/;

2. YHuBepcuTeTckas OuOIroTeKka OHIaiH — DJIEKTPOHHAs OMOIMOTEUHAs CHCTEMa

(OBC) — http://biblioclub.ru/

9.4 DyekTpoHHasi HH(POPMAIIMOHHO-00pa30BaTeIbHAS cpea Y HUBepCHTeTa

OO6pazoBarenbHBIN MPOLECC MO JUCIUILIMHE TOIICPKUBACTCS CPEICTBAMH IIIEKTPOHHOM
MH(POPMAIIMOHHO-00pa30BaTENbHON Cpelbl YHUBEPCUTETa, KOTOpas BKIOYaeT B cels
ANeKTpOHHBIN yueOHo-MeToanueckuii pecypc AHOOBO «EYCII6» — oOpa3oBarenbHbIi MOpTa
LMS Sakai — Sakai@EU, nunieH3n0HHBIE 3JICKTPOHHBIC PeCypChl OMOINOTEKH YHUBEPCHUTETA,
opunmaneHeiii caiit YuuBepcutera (EBpomelickuii yHuBepcuter B Cankrt-IlerepOypre
[https://eu.spb.ru]), TOKaIbHYIO CETh U KOPIMOPATUBHYIO AJIEKTPOHHYIO MOYTY YHUBEPCUTETA, U
obecreynBaer:

. JOCTYN K Y4eOHBIM IUIaHaM, pa0oYuM MporpamMmaM JAUCHUIUIMH (MOMIYJei),
MPAKTUK U K U3JAaHUSM DJIEKTPOHHBIX OMOIMOTEUHBIX CHCTEM H 3JIEKTPOHHBIM 00pa30BaTeIbHBIM
pecypcam, YKa3aHHBIM B pa0O4HX MporpaMmax;

o dukcanuioo xoma 00pazoBaTEIBLHOTO TPOIECCa, PE3YNbTATOB MPOMEKYTOUHOM
aTTeCTalliy U Pe3yJIbTaTOB OCBOCHUS OCHOBHOM 00Pa30BaTEIbHOMN MPOTPaMMBIL;
. dbopMHUpoOBaHUE DBJIEKTPOHHOTO TOPTHONIMO OOYyYaromerocs, B TOM YHUCIE

coxpaHeHue paboT 00ydaromerocsi, PereH3uil U OLIEHOK 3a 3TU PabdOTHI CO CTOPOHBI JIFOOBIX
YYaCTHHUKOB 00pa30BaTeIbHOro MpoLecca;

o B3aMMOJIEHCTBUE MEXAY yJYaCTHUKaMHU 00pa30oBaTeIbHOTO MPoLecca, B TOM YHCIe
CHHXPDOHHOE ¥ (WJIHM) acCHHXpPOHHOE B3aMMOJeicTBHE TocpencTBoM cetn «MHTepHeT»
(2JIEKTPOHHOM MOYTHI U T.11.).

Kaxnprit  oOywaromuiics B  TeUeHHWE BCEro mepuoaa oOydeHHsi oOecrevdeH
WHIUBUAYAIbHBIM HEOTPAHUYECHHBIM JOCTYIIOM K DJIEKTPOHHBIM pecypcaM OHOINOTEKU
VYHuBepcurera, cojepkauieil u3gaHus yueoHom, yueOHO-MeTOIMYECKOW U UHON JIUTEepaTyphl 10
M3y4aeMOH JTUCIUILINHE.
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10. MATEPUAJIBHO-TEXHUYECKAS BA3A, HEOBXOIUMASA J1JIsA
OCYHIECTBJIEHUA OBPA3OBATEJIBHOTI'O ITPOLHECCA

B xone peanuzanuu 00pa3oBaTeabHOIO MPOLIECCAa UCIIONIB3YIOTCS CHENUAIN3UPOBaHHbIC
MHOTO(YHKLIMOHAJIbHBIE ayIUTOPUM JUIS NPOBEACHUS 3aHATUI JIEKLIMOHHOIO THUIA, 3aHATUI
CEMHMHApCKOro Tuma (MPaKTHYECKUX 3aHATHH, J1a0OpaTropHBIX pPabOT), TPYMNIOBBIX U
WHJWBUIYAJIIbHBIX KOHCYJIbTALMM, TEKYIIEro KOHTPOJIA M IPOMEKYTOYHOH arTecTaluu,
YKOMITJICKTOBaHHbIE CHEIMATN3UPOBAHHON MEOEIbI0 U TEXHHUYECKUMHU CPEICTBAMU OOY4eHHUS,
CIIy’KaIllUMU JUIsl IPEICTaBICHUs yueOHOM nH(popMannuu O0JIbIION ayTUTOPUH.

[IpoBeneHne 3aHATUN JIGKIMOHHOTO THMA OO0ECIIEUMBACTCS JIEMOHCTPALIMOHHBIM
00opyI0OBaHUEM.

[Tomenienust uisi CaMOCTOSATENbHOM pabOThl OCHAILIEHBl KOMIIBIOTEPHOW TEXHUKOU C
BO3MOXKHOCTBIO HOAKIIOUEHUS K ceTu «HTepHeT» M obOecrieyeHHeM JOCTyNa B 3IEKTPOHHYIO
nH(POPMALIMOHHO-00pa30BaTEIbHYIO Cpey OpraHU3aIHH.

Jas  JMi ¢ OrpaHMYeHHBIMH BO3MOXKHOCTSIMH  30pPOBbSi M HHBAJIUAOB
IIPEIOCTABIIAETCd BO3MOXHOCTb IPUCYTCTBUS B ayIUTOPUM BMECTE C HUMHU aCCUCTEHTa
(momorHuka). s craGoBUASAIMX MPEIOCTABISAETCS BO3MOYKHOCTh YBEJIMYEHUs TEKCTa Ha
skpane [IK. Jlns camocTosTeIbHON pabOThI JIUI C OTPAHUYEHHBIMU BO3MOYKHOCTSIMU 3/10POBbsI B
MIOMEIIIEHUH JJIsl CaMOCTOATENbHOIM paboThl opranu3osaHo oaHo mecto (I1K) ¢ Bo3amoxxHOCTAMU
OECKOHTAaKTHOTO BBOJAa HH(OpPMAIMKM ¥ YIPaBICHHUS KOMIBIOTEPOM (CHEIHAIH3UPOBAHHOE
JMIIEH3UOHHOE IporpammHoe oOecneuenne — Camera Mouse, BeO kamepa). bubmmnorexa
YHHBEPCHTETa TPENOCTABISET YHAJECHHBIH JOCTYNl K SJEKTPOHHBIM pecypcaM OuOIMoTeKd
VYHHUBepcUTeTa ¢ BOSMOXKHOCTAMU Ul cIa00BUIAIIMX yBenuueHus Tekcra Ha skpane K. Jluna
C OrpPaHWYEHHBIMU BO3MOKHOCTSAMHU 37I0pOBbSI MOT'YT HpU HEOOXOJUMOCTU BOCIOJIb30BaThCA
UMEIOIMMCST B YHMBEpPCUTETE KpECIOM-KOJsICKol. B yueOHOM Kopmyce umeercs
ajanTupoBaHHBIN MU(T. Ha mepBom 3Take 000pyI0BaH CrieUaIM3UPOBAHHBIN TyaseT. Y BXO/a B
3JaHME YHHMBEpPCUTETa JUIsl MHBAJIMIOB O00OOpydOBaHAa CHelMajbHas KHOIIKA, BXOJAHAs cpena
obecriedueHa WH(POPMAMOHHOW JIOCKOM O pexume paboTbl YHUBEPCHUTETA, BBHIMOJHEHHON
penbeHO-TOUEYHBIM TaKTUIIbHBIM IIpUGTOM (a30yka bpaiimns).
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INPUJIOKEHUE 1

®OHJA OHNEHOYHBIX CPEACTB 11O JIUCHUIIJINHE

«AHAJIM3 BPEeMEHHbIX PSAI0B»
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@®OH]I OIIEHOYHBIX CPEJICTB JIJISI TPOBEJAEHUS TEKYIIEN 1
IMPOMEXKYTOUYHOM ATTECTAIIMA OBYYAIOIIUXCS IO JUCIHUIIJINHE
1. Iloxa3aTesin, KpUTEPUM U OLIECHUBAHME KOMIIETEHIMI U MHAUKATOPOB UX JOCTU:KEHHUS B
npouecce TeKyuei arrecTalun

Hudopmarus o coaepkaHuu U MPoLeaype TeKYIIero KOHTPOJIS yCIIeBaeMOCTH, METOJUKE
OLICHMBAHUS 3HAHWM, YMEHUI U HaBBIKOB 00YYaroOIIErocs B X0J1€ TEKYIETr0 KOHTPOJIS TOBOASATCS
Hay4YHO-TIeJarOrMYeCKUMH pabOTHUKAMH YHHUBEPCUTETA JIO CBEACHHS 00y4aloIIerocss Ha repBoM
3aHATHUHU I10 I[aHHOﬁ JUCHUITIINHE.

Texkymuii KOHTPOJIb MPENyCMaTPUBAET MOATOTOBKY MArMCTPAHTOB K KAXKJOMY 3aHSITHIO,
AKTUBHOC CIHIYHIAHUC Ha JICKIUAX, BBIIOJIHCHUC IOOMAlIHHUX 3a;[aH1/1ﬁ. MaFI/ICTpaHT JOJIZKCH
MIPUCYTCTBOBATh HA JIEKLMIX, OTBEYATh HA MTOCTABJIECHHBIE BOMPOCHI, MOKA3bIBas, YTO MPOYUTAI
pa3bupaeMyro JTUTeparypy, NPeICTaBIsATh CONEPIKATEIbHbBIC PEIIUKY 110 TeMaM 00CYKICHUSI.

Tekymuii KOHTPOJIb TPOBOIUTCS B (OpME OLIEHUBAHUS BBIMOJIHEHUS JOMAIIHUX 3aJaHUH,
ACMOHCTPUPYIOIIUX CTCIICHb 3HAKOMCTBA MAruCTpaHTOB C I[OHOHHHTGHBHOﬁ HHTepaTypOﬁ.

Tabmuna 1
IMoka3are/in, KpUTEPHUH M OLEHHBAHHE KOMIIETEHIHH U HHIHKATOPOB HX
JAOCTHKEHHsI B polecce TeKylIeil aTrecTanuu

Haumenosanue tem (pasaesioB] Koasbl HNupuxaro- Konn! @DopMBbI TEKYILEr0 KOHTPOJIS Pe3yabTarsl
KOMIIe- pol 3Y¥YB ycneBaeMocTH TeKyero
TeHUMii | KOMIeTeH- (8 coom. ¢ KOHTPOJIsI
187071 Tabruyeti
1)
Tema 1. Unarerpuposannas | [IK-5 | UJIIK-5.1. | 3 (IIK-5) Jomarnee Hoxknan 1| 3auteno/
MOJIeJIb aBTOPErpeccuu — I[K-6 | UA.IIK-5.2. | V (IIK-5) 3ananue 1 HE 3a4TeHO
CKOJIB3SIIIETO CPEIHETO WNA.IIK-5.3. | B (IIK-5)
(ARIMA). NAIIK-6.1. 3 (IIK-6)

WUJIIK-6.2. | Y (TIK-6)
UJLIIK-6.3. | B (ITK-6)

Tema 2. TecTsl Ha K-5 | UAIK-5.1. | 3 (IIK-5) Homarninee 3a4TeHO/

eJMHUYHBIC KOPHHU. I[K-6 | UAIK-5.2. | VY (IIK-5) 3a/laHue 2 HE 3a4TEHO
NA.IIK-5.3. | B (IIK-5)
WJIIK-6.1. | 3 (IIK-6)
WJIIK-6.2. | Y (IIK-6)
NJ.IIK-6.3. | B (IIK-6)

Tema 3. Kounterpauwusi. MK-5 | UAIIK-5.1. | 3 (TIK-5) Homarinee 3auTeHO/

[K-6 | UA.IIK-5.2. | V (IIK-5) 3ananue 3 HE 3a4TEHO
NJ.IIK-5.3. | B (IIK-5)
WI.IIK-6.1. | 3 (IIK-6)
WIIK-6.2. |V (TIIK-6)
WNJIK-6.3. | B (IIK-6)

Tema 4. BexropHas MK-5 | UAJIK-5.1. | 3 (IIK-5) JomaniHee 3a4TeHO/
aBTOpErpeccust u [K-6 | UJ.ITIK-5.2. VY (TIK-5) 3ajanue 4 HE 3a4TEHO
KOWHTETpaIusl. WNA.IIK-5.3. | B (IIK-5)

WUJLIIK-6.1. | 3 (TIK-6)
WUIIIK-6.2. | Y (TIK-6)
WJLIIK-6.3. | B (ITK-6)

HpI/I BBIITIOJIHCHUHN BCEX BUI0B 3aZ[aHI/II\/'I JOJIDKHBI 6I>ITI> NUCKIIFOYCHBI 3aUMCTBOBAHUA U3
qyKHUX paboT (32 UCKITIOYEHUEM TeX, YTO CHAOKEHBI CCHIIIKAMHU).

B 3aBUCUMOCTH OT CJIIOKHOCTU JOMAIITHEIrO 3aJ1aHUus O6’B$[BJ'I5[GTC$I MaKCHMaHBHBIﬁ 6am1,
KOTOPBI OOydYaromuicss MOXET IMOJIyUYUTh 3a €ro/ee BBIMONHEHHE. MakcuMaabHBIM Oann 3a
JIOMAIITHUE 3a/IaHKsI B CYMME COCTaBIIseT 35 0asuioB.

MakcuManbHbIN 0asu1, KOTOPBINA 00YYArOIIHIICS MOXKET MOYUUTh 32 TOKJIa/, OObSBIIsETCS
3apaHee U COCTaBIsieT 5 6aoB.

[Ipy OoCBOGHMM IUCHUIUIMHBI Kaxkaas W3 (GOpM TEKYIIEro KOHTPOJIS OILEHWBAETCS C
WCIIOTh30BaHUEM OaJITbHOM IIKaJIbl C TOCIEAYIOIINM TMEPEeBOJAOM B OWHAPHYIO CHCTEMY IS
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MOJTYYEHUS PE3Y/IBTaTOB TEKYIIET0 KOHTPOJISA, (PHUKCHPYIOIMIUX X0/ 00pa30BaTeibHOTO MpoIiecca,
cornacHo Tabmuue 2.

COOTBETCTBYIOIIEH TeMe
TUCLUIUIAHEL 3a
HaJUIeXalui  pacckaz o

KaXXJIOM ITYHKTC HAYUCIAIOTCA
0aJITBI IO CIEMYIONIEH cxeme:

Tabmuma 2
Kpurepuu oueHnBanus
®opMmbI Onucanue IMoka3arenn KoanuectBo | Pe3yabrarsl
TeKyllero 0aJ1J10B 110 TeKylIero
KOHTPOJIsA 100- KOHTPOJISA
ycneBaeMoCTH 0annbHOM
mKaJje
Homaminee JdomamHee 3agaHMe MMEET | €ClU JlaH TIOJTHBIN u | 91-100% ot | 3auTeHO
3a/laHue LENBI0 TPOBEPKY TEKYIIUX | MPAaBHIBHBIN OTBET /pPElICHUE, | MAKCUMAIBH
3HAaHWH, HO TIPOBOIUTCS B | BOSMOXKHBI HECYIICCTBEHHBIE | OTO
OTCYTCTBUHM TIPENOAaBaTeNs. | IMOTPEUTHOCTH. BO3MO)KHOTO
OHO MOXET COmep)KaTh Kak guca
YHICTO TEOPETHICCKIE OamioB
BOTIPOCEI (HampuMep, | ecm JaH MpaBWIbHBIA, HO | 51-90% ot
CBA3aHHBIE C KOHKPETHBLIMM | HEMOJHBIM OTBET/pelIcHHe, | MaKCUMAalbH
TEOPETUUECKUMU BO3MO)KHBI HECYIIIECTBCHHBIE | OTO
MOZAENAMH), TaK U 3alaud, | MOrPEUIHOCTH. BO3MOXKHOTO
OCHOBAaHHbIE Ha aHaJU3e qucna
peanbHBIX NaHHBIX. B omHuX 6asnoB
ClIy4asX peaylbHble NaHHBIC, | ecmd BBIIBIEHO HemosnHoe | 25-50% ot
HEOOXOMMMBIE IV 3aJaHHS, | 3HAHHE U YaCTUYHO | MaKCHUMaJbH
MOTYT OBITh MPEIOCTABIEHBI HenpaBUJIbHAA TpPakTOBKa | Oro
MIPETO/IABATENIEM, B JAPYIHMX | OCHOBOIOJArarolInX BO3MOYKHOTO
CIy4asX CaMOCTOATENBHBIA | MOJNIOXKEHWHM W MPEIIIOCHUIOK, | YMCIa
TIOMCK TaKUX JaHHBIX MOXKET | MPHUCYTCTBYIOT rpyOsie | Gamios
OBITh COCTaBHOH YacTBIO | OIIMOKH.
3aganus. IIpeanonaraercs,
9TO XOI PCUICHHA 3aJa4 | eciM BBIABICHO He3HaHue wiH | 1-24% OT | HE 3a4TEHO
COMPOBOXKAACTCSA HenpaBWIbHAs TPAaKTOBKa | MaKCUMaJIbH
TOAPOOHBIMU OCHOBOIIONATAIOIINX oro
KOMMCHTapHUsIMH MOJIOKEHUH U TPEANOChUIOK, | BO3MOXKHOTO
oOyyaromierocs. HPHCYTCTBYIOT rpyOble | umcia
OINOKH. 6asnoB
ecnu  pemanmach  3anmada, | 0 6amioB HE 3a4TEHO
OTJIMYHAS OT INPEAJIOKEHHOMH,
WIA  €CIH  OTBET/pEIICHHE
OTCYTCTBYET
Joxman Joxnax mo HaydHOW crathe | Jlokmaj OBLI clleNaH o cratke, | 3-5 3a4TEHO
SIBTISICTCS KpaTKUM | COOTBETCTBYIOIICH TeMe
MOCIIEIOBATEIFHBIM 0030pOM | TUCHHIUIMHBL 3a HaJjIexariee
HaygHOU ctatbd. OH JOIDKCH | OMHCaHWE KaXIOTO ITYHKTa
OBITh BBIIONTHEH B BHJAC | HAUUCIAIOTCS ~ OalbiBl IO
nokmana co ciaiimamu (8-10 | criemyromeit cxeme:
MUHYT). Uccnenyemast mpobnema (0,5
banna),
[IpensicTopus (0,5 6amna),
Teoperuueckas mopmens (0,5
banna),
Jannsrie (0,5 6anna),
Metonet  ouenuBaHus (1
Oamn),
Pesynbrate! (1 6amn),
I'paMOTHOCTP U JIOTUYHOCTH
n3noxenust (1 6amwr)
Jloknan OBLI clieNiaH 1o craree, | 1-2 HE 3a4TEHO
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®opmBI Onncanne Ioxa3zaresn KonnuectrBo | Pesyabrarsl
TeKYIero 6a,1710B 1O TeKyIero
KOHTPOJIA 100- KOHTPOJISA
ycneBaeMoCTH OannbHOM
HIKajie
Uccnenyemas mpobiema (0,5
Oana),
[pensicTopus (0,5 6amna),
Teopernaeckas mogmens (0,5
baina),
Jannsre (0,5 6amna),
Metonet  onenuBanus (1
Oair),
Pesynpratsr (1 6amn),
I'paMOTHOCTH M JIOTUYHOCTH
nznoxenust (1 6amwr)
Joxmnan He Obw1 cnenan wian | O HE 3a4TEHO
npeseHTanys Oblia clenaHa
o cTaTbe, HE
COOTBETCTBYIOIICH TeMe
JICIUIIIHHBI

2 KOHTpOJIbeIe 3aJJaHuA 1JIA TeKyIIIei;I aTrecranuu

2.1. BapuaHThl 1OMAIIHUX 33 aHUH

Tema 1. «MHTerpupoBaHHasi MoOJeJb ABTOPErPecCHU — CKOJIL3SIIEr0 CpeaHero

(ARIMA)»

JlomaniHee 3a1aHue.
3amaua Nel.
Haiiqute maremarmdeckoe OXHUIAHWE, JUCIEPCHIO W aBTOKOPPEISIIIHOHHYIO (YHKITHIO

nponecca Ag,

=& —&_y, 1€ & ~ WN(5?).

3anaga Ne2.
IlycTe
5 3
Xi=&+=&,——& , ¢ ~WN(0.1)
2 2
1 1
Y= —-=¢6,——&_, &~WN(0.9)
6 6
a) BeisicHuTe, SIBASAIOTCS JH Psiibl 0OpaTUMBIMHU, CTAIIMOHAPHBIMHU, Kay3aJbHBIMHU.
b) Haiimure mat.oxumnanne u ACF mis o6oux psaos.
c) Haligure 1oarocpodnyro Jucrepeuto psaaa X.
d) SABnsercst mu psx Yt OProJMYECKUM IO OTHOILEHUIO K cpeaHemy? A 1o

OTHOILIEHHIO KO BTOPHIM MOMEHTaM?
3agaua Ne3
ITycts W, ~WN . SIBnsrorcs siu psiabl

(a) Xy + 081X, 0 =W, + 1W,_y.
(b) Xt — Xem1 =Wy — 2 Wiy — 2 Wis.

a)
b)
c)
d)
e)

CTallMOHAPHBIM
00paTUMBIMU

DS/TS

I(k) (ecnu ma, To yKaxxuTe napamerp)
ARIMA(p,d,q) (ecnu na, To yKaxxute napamerpsl)?
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Tema 2. TecTbl HA eTUHUYHBIE KOPHHU
Jdomaninee 3a1anue.
3anpaua Nel. [IpeoOpaszoBanue u3 pacmpeHHoro tecra Juku-Oymiepa

Paccmorpum MOJIEIIb AR(p) u3 TecTa Huku-Oynepa:
Yo ={a+p}+0y ,+.+0y ,+&.
1. [lokaxure, uTo Tmpomecc Y, MOXET ObITb TPEACTaBIEH B  BUJE

p-1
Ay, ={a+ pt}+w, , + ZakAyt_k + &, TI€ ¥ ,a, —HEKOTOpPbIE KOHCTAHTBHI.
k=1

2. [TokaxkuTte, 4TO €clii pacCMATPUBAEMBII IIPOIECC COJEPKUT ETUHUYHBIN KOPEHb,
To ¥ =0.

3amauya Ne2. [IpoBepka psijja Ha HATUYKUE €IUHUYHOTO KOPHSI

@aitnn lesson2\spS00.wfl conepxxut 3HaueHus uniaekca S&PS500 3a 1871-2006 rona
(cpenneMecsiuHbIe 3a sHBaph). [IpoBeprTe, ynosiaeTBopsieT u GouaoBeiid peiHOK CIIIA rumotese
«O TEOMETPUYECKOM CITyJaitHOM OITyXKITaHUM .

1. Ucnoneiys Tectsl Juku-Oysiepa, mpoBepsTe runoTe3y o ToM, 4to psa log(spS500)
unterpupyem 1-oro nopsaxa (I(1)).

2. Ecnu runoresa u3 myHkTa 1 moaTBepkIaeTcs, TO MPOBEPHTE TUIIOTE3Y O TOM, YTO
psn dlog(sp500) npencrasiser coOoi Oenblif yM + KOHCTAHTA.

3. B 1929 rony B CIIA - Benukas nenpeccus. i ydera BO3MOKHOCTH
CTPYKTYPHOIO CIIBUTa, IIPOBEPHTE FMIIOTE3Y U3 MyHKTa 1, ucnonb3ys Bapuant C tecta [leppona
MIpU HaTM4YUK (MTHOBEHHOTO) CTPYKTYPHOTO C/IBUTa B MOMEHT t"=1929.

JlomaiHee 3a1aHue.

3amaua Nel.

Qaiin ...lesson5\us_consumption.wfl cozepkut KBapTalbHble daHHBIE 00 00BEMax
rocynapctBeHHbIX pacxonoB B CHIA B 1947-2018 romax (psin uscons). Kak Obl BBl IpUBEIN P
K CTallHOHAPHOMY BHUY?

1.Bocnonb3yiiTech Ajisi OTBETa Ha JaHHBINA Boripoc TectoM Puurca — [leppona.

2.Bocnonb3yiiTech /Ui OTBeTa Ha JaHHbIN Borpoc Tectom KPSS.

3.Bocmonk3yiiteck i 0TBeTa Ha JaHHbIH Bonpoc Tectom HEGY.

Tema 3. Konnrerpanus

JlomaiHee 3a1aHue.

3amaua Nel.

daiin .../Lessson9/money.wfl conepkuT KBapTaabHbIC JaHHBIC O IPOIIEHTHOW CTaBKE 10
KOMMEpPYECKHUM IIEHHBIM Oymaram (CPr) v IPOILIEHTHOW CTAaBKeE MO Ka3HaueHCKUM Bekcessim (thr)
B CIIIA 3a 1954-1994 rr. (Hoffman, Rasche, 1996). IIpoBepbTe runore3y o ToM, uTo CPr = C +
tbr (*), toe ¢ — pasmep npemuu 3a puck. Eciu psiiel CPr u tbr unterpupyemsr 1 mopsiika, To
SMIUPUYECKUM MOATBEPHKACHUEM IaHHOM TMIIOTE3bI MOKET CIYKUTh KOUHTETPUPYEMOCTD PSJIOB
cpr u tbr ¢ xounrerpupyroumm Bektopom (1, -1).

S. OmnpenenuTe MOPSAAKH HHTETPUPYEMOCTH PsiioB CPI u tbr. Hiwke npennosaraercs,
410 002 psiJia OKa3aIuCh 1-ro mopsiika HHTETPUPYEMOCTH.
6. IIpoBepbTe runoTe3y 0 KOMHTETPUPYEMOCTH PSAIOB CPr U tbr ¢ KOMHTErpUPYIOLUM

BekTopoM (1, -1). HaxonuT nu nmoareepkaeHue runoresa (*)? Ecnam na, TO KakoBa OLIEHKA IS
IIPEMUU 32 PUCK?

7. Wcnons3ys npouenypy Wurma-I'peitrkepa, mpoBepbTe Takke Oojee crnalyro
TUTIOTE3y O HAJWYUHU JIOJITOCPOYHOTO COOTHOIICHHS BHAa cpr = ¢ + d*tbr (**), rne c u d —
HEKOTOpble KOHCTaHThl. HaxonmuT nu moarBepxaenue rumnoresa (**)? Ecnau na, To 3anummre
JOJITOCPOYHOE COOTHOIIEHHE MEX]TY TEPEMEHHBIMHU.

8. Ecin xouHTerpanus B MyHKTE 7 HaliieHa, TO MOCTPONTE MOJEIN KOPPEKLUU
omn6ok. Kakue nepemeHHbIe MOABEPratoTCsl KOppeKIuu?

3agaua Ne2. Pesynbrarsl TECTOB Ha €JMHUYHBIE KOPHU IpuBeAeHbl B Tabmumax (T=100)
Levels (3naunmblie Ha 5% ypoBHE CTaTUCTUKHA OTMEUEHBI 3HAKOM *)
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Xt Vi
ADF Lag LM test ADF Lag LM test
4.11* 0 26.12* 1.16 0 57.8*
3.57* 1 17.31* -0.04 1 31.07*
-1.67 2 1.21 -0.13 2 29.11*
-1.27 3 0.91 -0.45 3 1.56
First differences
Xt Vi
ADF Lag LM test ADF Lag LM test
-4.61* 0 22.13* -6.90* 0 31.78*
-4.13* 1 1.34 -6.75* 1 25.01*
-4.18* 2 0.90 -6..01* 2 1.32
-4.24* 3 0.67 -5.97* 3 0.59
y, =0.11+0.91x +u, , R*=0.93,DW=1.31
(1.53)  (5.45)
(B ckoOKax ykazaHbI{-cTaTUCTHKH). JIJIT OCTATKOB ATOM MOJETHN
ADF Lag LM test
-7.81* 0 34.25*
-5.36* 1 28.61*
-4.75* 2 1.15
-1.95 3 0.98
a) Uto BBl MOKETE CKa3aTh O MOPSIKE HHTETPUPYEMOCTH PSIIOB Xt U Yt?
b) YTo BBl MOXKETE CKa3aThb O KOMHTETPUPYEMOCTHUXt U Yt? Eciau KouHTerpamus ecrb,
YKQ)KATE€ KOMHTETPUPYIOIIHUI BEKTOP.
C) Onumumre, Kak Obl BbI CIEUPUIIMPOBAINA KPATKOCPOUHYIO MOJIEINb.

3anaua 3. M3BectHO, uTO pAapl X U Y UMEIOT NEpBbIA MOPAJOK UHTETPUPYEMOCTH U
Aft =2AX, -0.1(Y,, —-3X,,) (Bce KodpduUIHEHTHI

aBTOKOppesnsiuusi orcyrcTByer). Kak HasbiBaroTcs Mojenu Takoro pozaa? Hurepmperupyiite
k03¢ ¢ureHTel. YTo MOXKHO CKa3aTh O KOMHTErpupyeMoctu X u Y?
3apaua Ne3. 3anumvre cienyroliee ypaBHEHUE B BUJIE MOJICIIA KOPPEKIIUU OIITHOOK

rp =24 04wy + 224 + 320 zi—2 + &4

YAOBJICTBOPAKOT MOACIIA 3Ha4YMMBI,

Tema 4. BexTopHasi aBTOperpeccusi 1 KOMHTerpamus
JlomamHee 3a1aHue.

3agauya Nel. [Iposepka cBoiictB Monenu VAR(1).
Paccmotpum cienyroruii mporiece VAR(L):

X 1 0 4| x, A A
=|_|+ + , ~WN.
Yol 18] [-02 0] y.] [&] L&
1. IIpoBepbTE BHINOJIHEHNE ISl JAaHHOW MOJEIIN YCIOBHSI CTAIIMOHAPHOCTH.
2. Ecnu ycrioBHe CTallMOHAPHOCTH BBITIOJIHEHO, TO HaiiuTe 0e3yclI0BHBIE CPEAHHE PSIJIOB
X, 1Y, .
3. SIBiseTcs 1 IepeMeHHas X, IpU4YuHOM 1o I'pelinxkepy 11t nepeMeHHon Y, ? fBisercs
M Y, IPUYHHON 1o I'pelikepy A nepeMeHHon X, ?
3agaya Ne2. OneHka MoJeny BEKTOPHOM aBTOPErpPEeCCUH
@aiin basics.wfl conepxxut MakposkoHoMuueckue rnokasarenu CHIA B 19591995 ropax:
industrial production (ip), money stock (m1) u interest rate (th3).

0. Co3naiite HoBbIe epeMmenHble y1=dlog(ip), y2=dlog(m1), y3=dlog(tb3) — nepssie
Pa3HOCTH JIorapu(pMOB NepeMeHHbIX ip, m1 u th3.
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1. Ncnonb3ys BcTpoeHHblid TecT Juku-Dymiepa, IpoBEphTE CTAIIMOHAPHOCTH BCEX 3-
X psagoB. Eciam kakoW-mubo W3 PSOB OKaszalcsd HECTAllMOHApHBIM, IPUBEIUTE €ro K
CTAallMOHAPHOMY BUJY, UCITIOJIb3Ysl OIIEPALIMIO B3SITUS NIEPBBIX PA3HOCTEH.

2. [Toctpoiite monens VAR nns 31X Tpex mepeMeHHbIX. i1 3TOro: ompenenute
nopsanok VAR, ucnosnb3yst TECT Ha BBIOOP MOPAJIKA JIaroB; MPOBEPHTE YCIOBHE CTALIMOHAPHOCTU
JUIs. TIOCTPOEHHOM MOJIENH; IIPOBEPHTE OTCYTCTBUE aBTOKOPPENSALUU U IFETEPOCKENACTUUHOCTH.
[Ipu HEOOXOIUMOCTH OTKOPPEKTUPYHTE CIEU(PUKALIMIO MOAEIH.

3. IIpoBenuTe TECTHl Ha MPUYMHHOCTH IO [pelHkepy M PsAAOB, BKIIOYEHHBIX B
VAR. CoBnanu nu pe3yapTaThl TECTOB C TE€M, YTO MOXHO OBbUIO OXHIATh HCXOAS U3
MaKpO3KOHOMUYECKON TEOPUU?

4, [TocTpoiiTe mpPOrHo3 mEepeMeHHBIX Mojaenu Ha Mai 1995 roma. (OOparute
BHUMaHME, YTO €CIIM BBIOpaHHAs BaMHU cHeHUUKAIMA MOICTH COIEPKHUT HK30TCHHBIE
MIEPEMEHHBIE, TO MPOTHO3 MOXHO MOCTPOUTH JMIIb HA TE€ AAThl, HA KOTOPHIE 3HAYEHUS 3TUX
9K30I'€HHBIX [IEPEMEHHBIX U3BECTHBI).

5. [IpoBeauTe TECT HA HOPMAJIBHOCThH OIMMOOK. BpIOepHTE METO OPTOrOHATU3AIIMN
omu6ok Cholesky.
6. [TocTpoiite rpaduKu OTKIMKOB IIepeMeHHO# y1 Ha moku nepeMeHHo# y2 yepes 1

ron. Mcmonesyiite meton oproroHanu3anuu ommbok Cholesky. MoTtuBupyiiTe BHIOOp mOpsIKa
nepemenHbIx B Cholesky ordering.

7. [IpoBeauTe NEKOMITO3ULIMIO JUCIEPCUU OLIMOOK MepeMeHHOoN y2 Juis nepuona 1
roJl.

3agaya Ne3. AHanu3 OTKIMKOB Ha HIOKH.

Paccmotpum CKaJIApHBII nporecc aBTOpPErpeccuu BTOPOT'0 HopsijIKa
y, =0.1y, , +0.2y, , +¢,, & ~WN. Ilo onpenenenuto, ¢pynkiueir orkankoB Ha moku IRF

Ha3bIBACTCA (bYHKLII/ISI, COIIOCTABJIAOIMIYHO HCOTPULATCIIBHOMY LICJIOMY YUCITY T K03(1)(1)I/II_II/ICHT

©
B, B pasloxeHUu Y, = z p.&,._, . Haiinure IRF(7), 7=0,1,2.
7=0

JlomalmnHee 3a1anue.

@aitn usa_macro.wfl cogepx ut MakposkoHommueckue mokaszarenu CIIIA B 1970-1992
rojiax (AaHHbIe KBapTajbHbIE): BAJOBONW BHYTPEeHHUI NPoayKT (gdp), o0beM notpebieHus (pcee),
o0bem nnBectuniuii (pdi), toxoxas! (profits), nuBunenas! kopnopanuii (dividends).

1. Bocnonp30BaBNCE BCTPOEHHBIM TeCTOM Jlnku-dymiepa, BBIICHUTE, SBISAIOTCS
U Jorapu@mbl Kaxaoi U3 5-TU NMEPEMEHHBIX MHTETPUPYEMBIMH IEPBOTO MOpsIKa (B OTYETE
JOCTaTOYHO MPHUBECTU PE3YIBTATHI Ul OMHOTO U3 psioB). Eciin Kakoi-To U3 psAAOB OKa3ayics He
I(1), uckirounte ero U3 AagbHEHIIETO PACCMOTPEHUS.

2. [Tpeanonaras HaaMuue KOHCTAHTHI B KOMHTETPUPYIOIIEM COOTHOLIEHUH (BapUaHT
2 mm 3 cnenudukanuu Tecta Johansen’a), omnpenenuTe KOJIMYECTBO KOMHTETPHUPYIOIIUX
cooTHomeHn B VAR 111 0TOOpaHHBIX EPEMEHHBIX.

3. Ecnn xouHTerpamus HaiijieHa, TO NPOBEPHTE THIOTE3y O TOM, YTO OIHO W3
HalJCHHBIX KOMHTEIPAlMOHHBIX COOTHOLIEHUI COOTBETCTBYET JOJITOCPOYHOMY COOTHOLICHMIO
Buna log(gdp)=c+d*log(pdi), rae ¢, d — KOHCTaHTHI.

2.2. IlepeyeHb BONPOCOB /IS MOATOTOBKH /I0KJIA/I0B

KakoBa 3ajmaua, pemaeMass B paMKax pPacCMaTpUBAaeMONl BaMU CTaTbd, U KakoBa €€
HSKOHOMHYECKAsi MOTUBALIMA?

Kakue runoressl NpoBEPSIOTCS] aBTOpaMu ?

Kakune naHHple HCTIONB3YIOT aBTOPHI?

Kakoil 5kOHOMETpUUYECKUI HHCTPYMEHTAPUI UCIIONB3YETCS B CTaThe?

Kaxue BBIBOJIBI 1€71AI0T aBTOPHI?

KakoBo Balle TM4HOE OTHOILIEHUE K JAHHOMY UCCIIEJOBAHUIO?
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3 [loka3zaTeu, KpUTEPHHU U OLlECHNBAHUE KOMIETEHIIUIl U HHIMKATOPOB UX IOCTHKEHUS B
npouecce MpoMeKyTO4YHOH aTTecTaluu

dopma MPOMEKYTOYHOM aTTeCTaMy — 3a4eT ¢ OLEHKOM, MPHU BBICTABIICHUU KOTOPOIO
YUUTBHIBAIOTCS PE3YJIbTAThl TEKYIIET0 KOHTPOJIS yCIIEeBAEMOCTH 00Y4a0IIerocs no AUCUUILIINHE U
pe3yJIbTaThl OLIEHUBAHUS MMCbMEHHOM 3a4€THOM padoThI.

3ayeTHass padora — BaXHEUIIWKA BHJ CaMOCTOSITEIIbBHOW palbOTBl  CTYJACHTOB,
NPEACTABISIIOMNNA COO0M NMUCPMEHHOE M3JI0KEHHE OTBETOB HAa TEOPETHYECKHE BOIPOCHI U
pelIeHri TOCTaBICHHBIX IIperojaBaTesieM 3ajlad IO COJIEP)KaHUI0 YYeOHON JTUCIMILIUHBL.
[Ipenmonaraercsi, 4To XOf pEUICHUs 3a1ad COMPOBOXKIAETCS IMOAPOOHBIMH KOMMEHTApUSIMHU
oOyuJatorerocs.

Ilepen mnucbMeHHOM 3au€THOMl pPabOTOM MPOBOAATCS KOHCYNbTAllUs, Ha KOTOPOM
MIPEro/1aBaTelb OTBEYaeT Ha BOMPOCHI 00yUYaIOLTUXCS.

MaxkcuManbHbIi  0ail, KOTOPBI OOy4aromIMiCs MOXET MOJIYYHUTh 32 MHCbMEHHYIO
3a4€THYIO paboTy, 00BsABIsIeTCS 3apaHee U cocTaiseT 60 0anos.

Kpurepnu onieHuBaHus MUCbMEHHOW 3a4€THOM paboThI Mpe/IcTaBlIeHbI B TabmuIe 3.

Tabnuna3
Kpurepun oueHnBaHNs NMCbMEHHOM 324€THOI padoThI
Bun
IPOMEIKY TOUHOIH Hoxka3zarenn Koan4ecTBo 6a/108
aTTecTaluu

OOyuaromuiics  mIyOOKO M TPOYHO  YCBOMII

MPOTrPaMMHBIi Marepual; HCYEPIIBIBAIOIIIE,
MOCJIE0BATENIbHO, YETKO U JIOTUYECKH CTPOHHO
U3JaracT ero B MUChMCHHOM 3a4eTHOW paboTe, ymeeT 49-60

TECHO YBS3bIBATH TEOPHUIO C IPAKTHKOH, CBOOOIHO
CHpaBiIsIeTCs C 3aJadaMy, BONPOCAMH U JPYTHMH
BUJIaMH 3HAHUU.

OOydaromuiics  TBepAO  3HaeT  NPOrPaMMHBIN
MaTepuaj, TPaMOTHO M IO CYIIECTBY H3Jaraer ero B
NMMCbMEHHOW  3aueTHOW paboTe, HE JIOMycKas
CYIICCTBEHHBIX  HETOYHOCTEH TIPH  BBITOTHCHUU
[IHCEMEHHAs 3aJaHu{d, TPAaBWIBHO MPHMEHSICT TEOPETHUCCKUE
MOJIOKEHUSI TIPH PEIICHWH MPAKTHYCCKUX 3ajad,
BJafieeT HEOOXOAUMBIMH HAaBBIKAMH M TPHEMaMHU HX
BBITIOJTHEHHS.

OOyywaromuiicss WMeeT 3HAaHUSA TOJIBKO OCHOBHOTO
MaTrepuajga, HO HE YCBOMJ €ro JAeraiei, IOIycKaeT
HETOYHOCTH, HEIOCTaTOYHO IIpaBUJIbHbIC
(OpMYITUPOBKH, HapyIIeHHUS JIOTHYECKOH
MIOCIIEIOBATEIFHOCTH  NIPH  BBIIOJHEHWH  3aJaHHUA
MMCbMEHHON 3a4€THON paOOTHI.

OOyuaromuiicss HE 3HaeT 3HAUMUTENBHOHW  YacTu
IIPOrPaMMHOTO MaTepHaiia, JOIyCKaeT CYyIIECTBEHHBIE
OINMOKY, WCHBITHIBACT 3aTPYIHECHUS TPH BEHITIOJHCHIH
3aJaHUi NMCbMEHHOH 3a4€THOH PabOTHL

37-48

3ageTHas pabora

25-36

0-24

MakcuManbHasi OlleHKAa M0 UTOraM OCBOEHHUS AUCHHUILIMHBI cocTaisier 100 6annoB u
OTIPEIEISIETCS: CYMMOM 0alIOB, TTOTYYEeHHBIX 0OyJarOIIMMCs 3a JoMalHue 3aaanus (35 6amios
MaKCHUMAJbHO), Aok (5 6amioB MakKCUMalbHO) U MMCEMEHHYIO 3a4eTHYIO padboty (60 6amios
MaKCHMAaJIBHO).

B pesynbrare mpoMeXyTOYHOTO KOHTPOJIS 3HAHUN CTYACHTHI MOJTYYarOT aTTeCTAIUIO TI0
muciuiuinHe. Ha OCHOBaHWHM OIIGHKH OOYYaromlIerocss 1O WTOTaM OCBOCHHS JIMCIIUTLIMHEI,
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BeIpakeHHOW B 100-0a/ibHOM IIKasie, BBICTABISACTCS 3a4eT € OLEHKOH B COOTBETCTBHH C
TaGnuueii 4.

Tabnuna 4
IMoka3aresin, KpUTEPUH M OLEHHBAHHE KOMIIETEHI[HI U HHAHMKATOPOB HX
JAOCTHKEHHsI B MPoLecce MPOMEKYTOUHOM ATTeCTAIHH

®opma Koas! HNupukaropbl Koas1 3YB OueHka o uToramMm Pesyabrarsl TekyLuero

NPOMEKYTOUHOH | KOMIeTe- | KOMIeTeHLHi (6 coom. ¢ OCBOEHHSI KOHTPOJISt

arrecTaluu/BUI HIM i (6 coom. ¢ Tabruyeii 1) JMCHUILTHHBI

NPOMEKY TOUHOT Tabnuyeri 1) (B 100-6a/s1bHOI

aTTecTalu mKaje)

3ayer ¢ | I[IK-5 NJI.IIK-5.1. 3 (IIK-5) 81-100 3a4TeHO, OTJINYHO

OLICHKOH / T1IK-6 NJI.ITK-5.2. VY (IIK-5) 61-80 3auTeHo, XOpoIo

MIChMEHHAs NJI.IIK-5.3. B (IIK-5) 41-60 3aureHo,

3a4eTHas paboTa NJI.IIK-6.1. 3 (IIK-6) YIOBIICTBOPHTEILHO
N.IIK-6.2. VY (IIK-6) 0-40 He 3aureHo,
WJLTIK-6.3. B (IK-6) HEYJOBJIETBOPUTEIILHO

Pesynprarel nmpoMeXyTOUHOH arrecTalMyd IO JAWCLUUIUIMHE BO BTOPOM MOAYIIE,
BBIP2KCHHbBIE B OILIEHKax «3a4TEHO, Y/IOBIETBOPUTEIHHOY, «3a4TEHO, XOPOIIOY,
«3aYTE€HO, OTIINYHO», CBUIETEIBCTBYIOT 0 C(HOPMUPOBAHHOCTU Yy OOYYarOIIETrocsi KOMIETEHIIUM
M0 AWCUUIIMHE B COOTBETCTBHUM C KapTaMH KOMIIETEHIIMI 00pa3oBaTelbHONW MPOrpaMMBbl
«PuHaHCOBasE SKOHOMMKa» 1O HampasieHuto noaroroBku 38.04.01 DxoHomuka (ypoBEHb
MarucTparypsl).

Pesynprar npoMexyTouHOM arTecTaluy o JUCUUIUIMHE BO BTOPOM MOYJI€, BBIPAYKEHHBIN
B OIICHKE «HE 3a4TE€HO, HEYIOBJICTBOPUTEIHHO», CBUACTEIBCTBYET OO0 OTCYTCTBHM WIIU
KPUTHUYECKOM YPOBHE C(OPMHUPOBAHHOCTH Y OOYy4YarOIIErocs KOMIIETEHIUH MO AMCLMUILIMHE B
COOTBETCTBHM C KapTaMU KOMIIETEHUUH oOpa3oBarenpHOi mporpamMmbel  «DuHaHCOBas
SKOHOMHUKaY 10 HampasiieHuto noaroroBku 38.04.01 DxoHomuka (ypoBeHb MarucTparyphl).

4 3aiaHus K IPOMEKYTOYHOH aTTeCTAMI
Ilepedens 3a1annii ISl NMCbMEHHOM 3a4€THOM padoThI
Bonpoc 1. fBnsiercs nm nporecc
Y, =5+1.5Y,, -0.5Y_, +¢& —1.2¢,, +0.325¢,_,, rne &, — Oenslit mym,

a) 00paTUMBIM/HEOOPATUMBIM,
b) CTaIMOHAPHBIM/HECTAIIMOHAPHBIM,
C) DS/TS, 1

d) (k) (ecnum ma, To ykaxwure k),
e) ARIMA(p,d,q) (ecu na, TOo yKaxure p,d,q) .

Bonpoc 2. [Togpo6no omumute tect Wurma-I'peitrmkepa. OObscHUTE, JUIsI 4€ro OH
NPUMEHSETCS, €ro Ba)XHOCTb B AMIIMPHUYECKUX HCCIEIOBAHUAX, CHOPMYIUPYHTE HYIEBYIO U
aJIbTEPHATUBHYIO TUIIOTE3bI, IPOLEAYPY MPOBEPKU TUIIOTES.

Bonpoc 3. Haiinute aBTOKOBapHaIimoHHYI (YHKITUIO MpoIlecca
X, =& +25¢,_,—-15¢,,, 1€ & — Oenblil mrym.

Bonpoc 4. [TycTs 11eHBI Ha CHIPbE U KOHEUHBIN MPOIYKT, KOTOPBII U3 HETO IPOU3BOAAT (X
U Z), yIOBJIETBOPSIIOT MOJIETIN BEKTOPHOU aBTOPETPECCUU

X)_(08 02YX.) (01 -03YX.) (=

= +
z,) \-01 05)z,) \o1 05 )z, \uy

3anuIuTe MOJIENb B BU/I€ BEKTOPHOM MOJENN KOPPEKIIUH OIINOOK.
[TpokoMMeHTHpYIiTE MTOAPOOHO
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a) CTallMOHAPHOCTH PsAoB X U Z
b) KOMHTETPUPYEMOCTh psiioB X u Z
c) MIPUYMHHOCTD MO ['pelinxkepy Mexay paaamu X u Z.

Bonpoc 5. [Tonpobno omnmmmre paciuperasiid Tect [Juku-Oymnepa. OObsicHUTe, 114
9Yero OH TIPUMEHSETCS, €ro BaXXHOCTh B SMIUPHUYECKHUX HCCICIOBAHUSIX, CHOPMYyTUpYyITE
HYJIEBYIO U aJIETEPHATUBHYIO TUIIOTE3bl, MPOIEIypy IPOBEPKU THIIOTES.

Bomnpoc 6. Ilycts X — crarmonapHslii mpoiiecc. Boipazute koppeasuuio Mexay Xis 1 Xo

B TEPMUHAX aBTOKOBAPHAIIMOHHON (DYHKIIHH 7 (k).
Ouernre 7@ | ecm T=3, X1 =3, X»=5, X5=2.

5 CpencTBa olleHKH HHAHKATOPOB JIOCTHKEHUSI KOMIeTeH Ui

Tabimma 5
CpeacrBa OleHKM HHAMKATOPOB JOCTH/KEHHSI KOMIIETCH UM
Koap1 HNuankaTopbl KOMIeTeHIH CpencrBa oueHkH (6 coom. ¢ Tabauyamu 5, 7)
KOMIIETeHITHIi (6 coom.c Tabnuyeii 1)
TIK-5 NJ.IIK-5.1. JomamHee 3ananue (/I3), muceMeHHas 3adueTHas
NJ.IIK-5.2. pabora (II3P)
NJI.TIK-5.3.
[1K-6 NA.IIK-6.1. Jomamnee 3aganue (/13), mucpMeHHas 3adeTHas
NJI.ITK-6.2. pa6ora (TI3P)
NJI.TIK-6.3.
Tabumma 6
Onucanue cpeCTB OLICHKH MHAMKATOPOB JIOCTHKEHHs KOMIIETEHIUI
Cpeacrsa olleHKH PexoMeH10BaHHBIH IVIaH BbINOJHEHUS] pa060ThI
(6 coom. ¢
Tabauyamu 5, 7)
JomarmHee MarucTpaHT B X0/ie IOATOTOBKH M BHITIOTHCHUS JOMAITHUX 3a/IaHUH 10 TEMaM TUCIHILTHHEL,
3aJjaHuC MTOKA3BIBACT CIIOCOOHOCTH COBEPIIAThH CICAYIOMNN Habop MpoQecCHOHANBHBIX JCHCTBHIA,

NIOJIyYMBIIUI Pa3BUTUE B PaMKax JaHHOM JUCLUIUIMHBL:

1. BroimosHsieT aHanu3 U OLEHKY (MHAHCOBBIX YCIYT, ONpEAeNseT KpUTepHu OTOOpa
MOCTABUIMKOB (DMHAHCOBBIX YCIYI U OCYILECTBIISIET TO00P MOCTABIIMKOB B COOTBETCTBHU C
BBIJICJICHHBIMU KPUTEPUSMM, IIJIAHUPYET MEPOINPUATHUS, HANPABICHHBIC Ha IIOBBIIICHUE
KauyecTBa (PMHAHCOBOT'O CEPBUCA OPTraHU3alNU

2. TlpenocraBisieT MpoOaHATU3UPOBAHHBIE JAHHBIE O COCTOSIHUM M TEPCIEKTHBAX PBIHKA,
TEH/ICHIINAX B M3MCHEHUH KYPCOB IICHHBIX OyMar, WHOCTPAHHOH BAalFOTHI, YCIIOBHH IO
0aHKOBCKMM IPOAYKTAM M YCIyTraM, AeT XapaKTePUCTUKY SKOHOMHUYECKUM H IMPaBOBBIM
MTOCTICICTBHUSIM (PHHAHCOBBIX PEIICHHUI, COCTABIIICT IUIAH, 1aeT IPOTHO3 M OICHKY H3MEHEHHHA
(UHAHCOBOH CHTYyaIIUl

IMucemennas MarucTpaHT B X0/1e HOATOTOBKH 1 BHITIOJTHEHUSI TUCBMEHHOH 3a4e€THOM paboThI, TOKa3bIBAET
3aueTHas paboTa CIOCOOHOCTh COBEpIIATH CIEeNyIOMNi Habop NpodeccHOoHANBHBIX ASHCTBUI, MOTYUHUBIINHA
pa3BUTHE B paMKaxX JaHHOM JUCIUIUINHBL:
1. BrImonHAeT aHaIu3 M OLEHKY (PUHAHCOBBIX YCIYT, ONpENeIsieT KPUTepUuu 0TOopa

MOCTABUIMKOB (DMHAHCOBBIX YCIYT U OCYILECTBIISIET MTO100P MOCTABIIMKOB B COOTBETCTBHH C
BBIJICTICHHBIMH KPUTEPUAMH, IUTAHUPYET MEpPONPHUSITHSA, HalpaBlICHHbIE Ha IOBBINICHHE
KadyecTBa (PMHAHCOBOTO CEPBUCA OPTraHU3aINU

2. [IpenocraBnger mnpoaHaIM3UPOBAHHBIE ITAHHBIE O COCTOSHHUHM M IIEPCIIEKTHBAX
PBIHKA, TEHJICHIMSIX B U3MEHCHHN KYpCOB LIEHHBIX Oymar, MHOCTPaHHOM BaJIIOTHI, YCIIOBHI
110 GAHKOBCKUM IPOAYKTaM M yCIIyram, 1aeT XapaKTepUCTUKY SKOHOMHUYECKHM U MPABOBBIM
TIOCIJIEICTBUAM (PMHAHCOBBIX PEIICHHUH, COCTABIISIET IUIAH, JIAeT POTHO3 U OLICHKY U3MEHEHHH
(pMHAHCOBOH CUTYaluH

31



