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1. HEJIX OCBOEHUSA JUCIUIIJIMHbI

HCJII/I OCBOCHHUSA JUCHMIIVIMHBI. U3YYCHHEC TCOPETUYECCKUX OCHOB COBPEMCHHBIX 3KOHOMETpHUYC-

CKUX MOJIeJIed M METOJOB aHalIM3a JAHHBIX (IPOCTPAHCTBEHHBIX M BPEMEHHBIX PS/IOB), U BhIpabOTKa
MPAKTUYECKUX HABBIKOB KOPPEKTHOTO MCIIOJIb30BAHMSI MHCTPYMEHTOB Ha MpaKTHUKE MpU paboTe co crie-
LUAIU3UPOBAHHBIMU SKOHOMETPUUECKUMHU ITPOrpaMMaMHu.

2. TPEBOBAHMUS K PE3YJIBTATAM OCBOEHUS JMCHUITJIMHBI

DopmMUpyeMbIE KOMIIETEHLIMHU

Kon

‘ Haumenosanue

[Inanupyemsble pe3ynbTaThl 00yUYeHHUs

Obwenpogheccuonanvrvie komnemenyuu (OI1K)

OIIK-1

CIIOCOOHOCTH CaMOCTOSI-
TEJILHO OCYILECTBIISATH
HAy4YHO-
HCCIIEI0OBATEIbCKYIO Jesi-
TEJNBHOCTH B COOTBET-
CTBYyMOIIEH TIpodeccuo-
HaJIBHOM 00J1aCTH C UC-
MOJIb30BaHUEM COBPEMEH-
HBIX METOJIOB HCCIICI0BA-
HUS 1 ”HPOPMALIMOHHO-
KOMMYHHUKAITHOHHBIX TEX-
HOJIOTHA

3Hamu: TEOPUIO 110 MPHUKIIATHON YKOHOMETPHUKE, COBPEMECHHBIC
METO/Ibl PKOHOMETPUUECKOTO aHAJIN3a; BOZMOXXHOCTH COBPEMEH-
HBIX HH(POPMAIIMOHHBIX TEXHOJIOTHI B 00JIaCTH SKOHOMETPUKHU;
BO3MO>KHBIE OTPAaHUYCHUS MPUMEHEHUSI SKOHOMETPUUECKUX METO-
JIOB.

Ymemy: MPUMCHATH SKOHOMCTPHYCCKUC MCTObI AJId PCUICHUA
NPUKJIAIHBIX 3a/1a9; CAMOCTOSATEIILHO H3Y4aTh SKOHOMETPUIECKHUE
METO/IBI JUIsSl PEIICHUS 3a/1a4 B MPOPECCHOHAIBHOMN cdepe; uc-
[0JIb30BaTh COBPEMEHHOE MPOTrPaMMHOE 00CCIICUEHHE ISl peliie-
HUS DKOHOMHUKO-CTATUCTUYCCKUX U SKOHOMCTPHUICCKUX 3a1a4, HH-
TEPIPETHPOBATH PE3YIbTATHI IKOHOMETPHUECKOTO MOICITUPOBA-
HUA.

Braoems: MeToanKkoi cCOBEpIIIEHCTBOBAHMS 3HAHUN B 00JIaCTH
HKOHOMETPHKH; MPUKIIATHBIX SIKOHOMETPUUECKUX MOJIETICH U Me-
TOAOB aHa/IM3a JAHHBIX; COBPECMCHHBIMU ITAKETAMU IPUKIIAJJHBIX
OKOHOMETPUYECKUX MIPOrpaMM.

IIpogheccuonanvnvie komnemenyuu (I1K)

I1K-4

CIIOCOOHOCTB B COOTBET-
CTBUU C HaIIPaBJICHHO-
CTBIO MPOTPAMMBI TIPHMeE-
HSATh COBPEMEHHBIC METO-
JIbl 9KOHOMHUYECKOTO aHa-
JIM3a, HAOMIOAEeHUS U U3-
MEpPEHHUSI COITMAIbHO-
SKOHOMHWYECKUX SIBICHUH
Y TIpOIeccoB, 00paboTKH
nH(pOpMaLIUU U MOJIEIIH-
pOBaHMsI, OIICHKU Kaye-
CTBa JAHHLIX HAOJIO/E-
HUW ¥ UHTEpHpETaIN
pe3yIIbTaTOB

3namu. COBpeMEHHbIE SKOHOMETPUUECKUE MOJIETIHN U METO/IBI,
IIpUMEHsIEMbIE B Cpepe COIIACHO HANPABIECHHOCTH NPOTrPaMMBbI.

Ymemn: HHTCPHPETUPOBATL PE3YJIbTAThl SKOHOMETPHUICCKOI'O MO-
JACTIMPOBAHUA B COOTBETCTBHUH C HAITPABJICHHOCTBIO ITPOTPaAMMBI.

Brnademw: HaBbIKaMM MOCTPOCHUS YKOHOMETPHUECKUX MOJIeIeH B
cdepe nesTeIbHOCTH € MTOMOUIbI0 TAKETOB MPUKJIIAJHbBIX MIPO-
IpaMM B COOTBETCTBHH C HAIIPABJIEHHOCTHIO IPOTPaMMBl.

3. CTPYKTYPA U COAEP)KAHUE JUCHUIIJINHbI

3.1. AyautopHble 3aHATHS — 0YHAasA ¢opma o0ydeHust

ﬁ% e dopmupye-
g 8 BI/IH 3aHATUS, HAUMEHOBAHUC MOYJIsA, TEMbl 1 OCHOBHBLIX BOIIPOCOB MBIC KOMIIC-
T TEHLIUHU
36 Jlexknuu
18 | Moayab 1 «DKoHOMeTpHYECKOE MOIETHPOBAHNE MPOCTPAHCTBEHHBIX JTAHHBIX)»
2 | Tema 1.1. «DxkoHOMETpUYECKAs MOJIENb U MPOOIEMbl YKOHOMETPHUECKOTO MOJIEIUPO- OITK-1
BaHU.




OCHOBHBIE aCIEKThl SKOHOMETPUYECKOTO MOACTUPOBAHUA. DKOHOMETPUUECKUE MOJIe-
JIM KOJIMYECTBEHHBIX B3aWMOCBSI3€H MEXITy SKOHOMHYECKHMH NepeMeHHbIMU. Omnmca-
HUE YKOHOMHYECKON JIESTETFHOCTH C MOMOIIBIO BepOATIbHBIX, JIOTHYECKUX, TE€OMETPH-
YECKHMX, areOpandeckux Mojaenend. AnreOpanyeckue Mojaend B (GOpME CHUCTEMBI
YpaBHEHMIA, SHIOTEHHBIC, SK30TCHHbIC MEePEeMEHHBIC, MapaMeTpbl YKOHOMETPHUECKON
MOJICNIM, BEKTOPHAsE U MaTpu4Has 3anuch. CTpykTypHas ¢popma, npuBeneHHas Gpopma,
uTOroBas popma SKOHOMeTprIecKoi Mosenu. [IpobGinema uneHTudukanuu.

Tema 1.2. «Buabl CTaTUCTUYESCKUX JAHHBIX U CHIEU(PUKALNS YKOHOMETPHUECKUX MO-
IETIEn.

Tumbl TaHHBIX: TPOCTPAHCTBEHHBIC, BPEMEHHBIC PSbI, TaHeabHbIe. Crenudukanus
HYKOHOMETPHYECKHUX MOJIENICH: OMMUOKH crierupuKanui. MeToapl OlleHUBaHUs Tapa-
METPOB B IKOHOMETPHUUECKHX MOJICIISIX.

OIlK-1
I1K-4

Tema 1.3. «OtneHka mpou3BOJACTBEHHBIX PYHKITUN U QYHKIIUHA 3aTPaT».

N3mepenue nponsBoacTBeHHON GyHKunu. [Ton6op mpon3BoaCTBEHHON QYHKINH.
KpuBast o0yuenus u crpaTerus KOprnopaui. IMIMPUYECKHUe uccienoBanus adexra
Macirada pou3BOACTBA U KPAaTKOCPOUHBIX 3aTpaT. DKOHOMETPUYECKAs OLIEHKA 3KO-
HOMUH OT MacIITabOB IPOU3BOJICTBA M "KPUBOM 00ydeHus".

OIIK-1
I1K-4

Tema 1.4. «DKOHOMETPUUECKOE MOJEINPOBAHUE PBIHKA TPYIa».

[Tpocras Mmoaens npennoxkeHus Tpynaa. Pemenne o6 yuactuu B paboueit cune. Peseps-
Has 3apaboTHas maTa. DPdexT goxoaa u 3hdEeKT 3amMeneHus Ipyu U3MEHEHUH 3apa-
0oTHOI mnaTel. UHAMBUyanbHAS KpUBas MpeuiokeHus Tpyaa. JuckpumuHaius B
oruiate Tpyna. MeTo/bl OLIEHKH AUCKPUMUHALKU, Tipolienypa binnnepa-Oakcaku.
DOMIUPUYECKHE OLIEHKHU 3JIACTHYHOCTH MPEATIOKEHUs Tpy/ia Mo 3apaboTHOI miaTe.
[TpoGiiema ommOku BeIOOpKH. [Ipobiema sHAOTeHHOCTH. BTOpOe NmoKoJIeHHe SMITUPH-
YECKUX MCCIEeI0BAHUM Npe1iokeHus Tpyaa. Mcnoib3zoBanue BEpOSITHOCTHBIX MOIENEN
JTCcKpeTHoro BeiOopa: Probit, Logit u Tobit. DxoHOMeTpHUYECKOE MOACTUPOBAHHE 3a-
pabotHoii iatel. [Ipouenypa Xexkmana. YenoBeueckuii kanutan. Moaens HHAUBUTY-
aJbHOW OTJA4M OT BJIOKCHUH B YEJIOBEUECKUM KanuTal. BeiBox Mojenu MuHnnepa.
[Tpo6ieMbl 5KOHOMETPUYECKOTO OLIEHUBAHUS OTJa4M OT MHBECTUIUI B UEIOBEUECKUN
KarmuTal.

OIIK-1
I1K-4

Tema 1.5. «Monenu MaKpO3IKOHOMUKH
[TprmMepbl MaKpO 3KOHOMETPUUYECKUX MOJeNIe. MoieTnpoBaHE IKOHOMHYECKOTO PO-
crta. Mogens Conoy. DkoHoMeTprueckoe oneHuBanue mojenu Conoy.

OIIK-1
[1K-4
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MO)IyJ'Ib 2 «BKOHOMCTPI/I‘ICCKOC MOACTUPOBAHUEC BPEMECHHBIX PATOB»

Tema 2.1. «DKOHOMETpHUYECKUE MOJIEIHM U METO/Ibl aHAJIN3a BPEMEHHBIX PSIIOBY
Mopnenu Bpemennsbix psioB. MHK, OMHK, nposepka runores. I'erepockenactiy-
HOCTb M aBTOKOPpEIISLUs, Koppeklus oleHok. Mozens bokca-Jl>xenkuHca. Moaenu
BostatwiibHOCTH. OnieHnBanue napamerpoB mojaeneit ARCH, GARCH. Henunuelinbie
mojenu GARCH. Muorogakropusie mogenu GARCH.

OIlK-1
I1K-4

Tema 2.2. «MoaenupoBaHue 11eH Ha ((MHAHCOBBIE AKTUBBI»

Croxactuyeckuii KO3pPpUIUEHT TUCKOHTHpoBaHUsA. OnpeieneHue eHbl IPH OTCYT-
cTBUM apouTpaxa. OCHOBBI MOPT(HETHLHONU TEOPUU U ONIPEIEICHNE LIEHBI HA OCHOBE
GYHKIMH TI01e3HOCTH. Moienb onpeeseHus el Ha qoarocpoutbie akTussl (CAPM).
Honymenus Moienu.

MHorogakropHsie Moaenu: MexBpeMerHas moaensb (ICAPM), apOutpaxHas MoJenb
(APT). Beibop akropos, TpexdakropHas mojenb Pambi-Operya. CTOXaCTHUSCKHUN
IIpOLIECC CTOUMOCTH aKTUBOB: npouecc Bunepa, npouecc ro. dopmyna bioka-
[loyn3a.

OIIK-1
[1K-4

Tema 2.3. «CTalmOHapHOCTb, IPUIMHHOCTH M KOMHTETpalus (UHAHCOBBIX BPEMEHHBIX
PAIOB»

Mmuumas perpeccusi. ETMHUYHBIN KOpeHb. TeCThl HA € IMHUYHBINA KOPEHb.
[TpuunnHoCTh. [Tonxon Durna-I'peitnmxepa.

Bekropubie moaenu BpeMeHHbIX psiioB (VAR). Monens ucnpasieHus ommoOKu
(VECM).

KouHTerpamus BpeMeHHbIX ps1oB. TecTsl Ha KonnTerpanmo. [oaxon Moxauncena.
[TprMeHeHre BEKTOPHBIX MoJiesiell Ha (PUHAHCOBBIX PhIHKAX.

OIlK-1
I1K-4
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JlabopaTopHble 3aHATHS

10 | Moayan 1 «IKOHOMETPHYECKOE MOIEIMPOBAHHE POCTPAHCTBEHHBIX TAHHBIX)
2 | Tema 1.1. «OxkoHOMETpUYECKAs MOJACIb U MPOOJIEMbI IKOHOMETPUUECKOTO MOJEITHPO-
BaHUSI. K-4
[Tpo6uems! crienudukanyy SKOHOMETpUUeCcKUX Mojienel. Pemenue 3anay. [laker npu-
KJIaIHBIX porpamm Eviews.
2 | Tema 1.2 «Onenka mpou3BOACTBEHHBIX QYHKIMHA U (DYHKIHI 3aTpaTy.
ITocTpoeHune 1 MHTEpIpEeTALM MOAEIN MHOKECTBEHHOM pErpeccuu Ha puMepe Ipo- OIlK-1
n3BoIcTBeHHOM (pyHKIMU hupmbl Buga Ko66a-/yriaca. [loctpoenue u uaTepnpera- I1K-4
IIMs1 MOJICJTH MHO>KECTBEHHOM perpeccuu: GyHKIHs 3aTpart.
4 | Tema 1.3 «DKOHOMETPHUECKOE MOJICITMPOBAHNUE PHIHKA TPYIa»
[TocTpoeHue n nHTEpHpETALMS MOJIETHU peaioKeHus Tpyaa. OleHKa AUMCKPUMUHALIMH OIK-1
B omiate Tpyna. [Iponenypa baunaepa-Oakcaku. JKOHOMETPUYECKOE MOIETUPOBAHUE K-4
3apaboTHoit matel. [Iponeaypa Xexkmana. YenoBeueckuii kanuraia. Mojenb HHAUBU-
JyaJIbHOW OT/Aa4u OT BJIOKEHUH B YeJIOBEUECKHUI KanuTan MuHuepa.
2 | Tema 1.5. «Mojgenu MaKpO3KOHOMUKHI K-4
Mogens Cosioy. DKOHOMETpUYECKOE OlleHHBaHue moaesn Comnoy.
8 | Moayab 2 «KJKOHOMETPHYECKOE MOIeTHPOBAHNE BPEMEHHBIX PAI0B)
2 | Tema 2.1. «DKOHOMETpHUYECKHUE MOJIETH U METO/IbI aHaJIN3a BPEMEHHBIX PsI0B» Mo-
Jenb bokca-/[>xeHKuHca. [1K-4
Mopnenu BonaTmibHOCTH. OnieHnBaHue napamerpoB mojaeneii ARCH, GARCH.
2 | Tema 2.2. «MoaenupoBaHue IieH Ha (PMHAHCOBBIC aKTUBBI IPEIIPUITUNA PETUOHATLHOM
HKOHOMUKH
Mojens onpeaeneHus el Ha goiarocpounsie aktubbl (CAPM). OIIK-1
MHuorodakropusie Mmogenu: mexspeMmenHast Monenb (ICAPM), apbutpaxHnas Mmoienb K-4
(APT). Beibop akropoB, TpexdakropHas mojeab Pambr-Dperya. CTOXaCTHUSCKHI
MPOLIECC CTOUMOCTH aKTHUBOB.
OlnieHKa CTOMMOCTH aKTHBOB Ha MPEINPUATUAX PETHOHA.
4 | Tema 2.3. «CTtaniuoHapHOCTh, IPUUUHHOCTh U KOMHTErpalys (PMHAHCOBBIX BPEMEHHBIX
103291 (0): 33
EnuHnunbiii KopeHb. TecThl HA €UHUYHBIA KOPEHbD. OIK-1
[IpuunnHOCTS. [Toaxon Durna-I'peitmxepa. [IK-4
BexTopHbie Monienu BpeMeHHBIX psiioB (VAR). Monens ucnpaBieHus OIIMOKH
(VECM). Tectsl Ha kounTerpanuio. Ioaxon Moxancena.
[TpumMeHeHne BEKTOPHBIX MOJIEIe Ha (PUHAHCOBBIX PHIHKAX.
AyauTOpHBIE 3aHATHS — 3204Hast (popma o0yueHust
“.% @ dopmupye-
g % BI/IZ[ 3aHATUS, HAUMCHOBAHUC MOYJIsA, TEMbl 1 OCHOBHBLIX BOIIPOCOB MBIC KOMIIC-
T TEHLIUU
12 Jleknun
6 Moayab 1 «IKoOHOMETPHUYECKOEe MOIeTHPOBAHUE MPOCTPAHCTBEHHBIX TAHHBIX»
1 | Tema 1.1. «DxoHOMETpUYECKAST MOJENb U MPOOIEMBbI SKOHOMETPUIECKOTO MOJAETUPO-
BaHUSI.
OCHOBHBIE aCIEKThl YKOHOMETPUUECKOTO MOJIETUPOBaHUS. DKOHOMETPUUECKUE MOJIe-
T KOJIMYECTBEHHBIX B3aMMOCBSI3EH MEXTY SKOHOMUYECKHMMH TiepeMeHHbIMU. Onuca-
HUE SYKOHOMHYECKOH NESTENLHOCTH C MOMOIIBI0 BEpOATbHBIX, JIOTHUECKUX, reomeTpu- |  OIIK-1
YECKUX, airedpandeckux mojened. Anredpamdeckue Mojaenaud B (opMe CHCTEMBI
YpaBHEHUM, SHJOTE€HHbIE, PK30T€HHbIE MEPEMEHHBIE, MapaMeTpPbl SKOHOMETPHUUECKOU
MO/, BEKTOpHAsl U MaTpuuHas 3anuchb. CTpykTypHas ¢popma, npuBeeHHas (popma,
uToroBas popma 3koHOMeTprudeckoir Moaenu. [Ipobraema uaeHTHDUKAIINH.
1 | Tema 1.2. «Buasl cTaTUCTHUECKUX JAHHBIX U CrIeNU(PUKAIIAS SKOHOMETPUIECKUX MO- OITK-1
Jenen». K-4

Tunsl JaHHBIX: IPOCTPAHCTBEHHBIE, BDEMEHHBIE Psi/ibl, MaHeabHble. Cnenudukanus




HKOHOMETPHUECKUX MoJieNeil: omuoKu crienupuKaui. MeTo1bl OLICHUBaHUS Mapa-
METPOB B JKOHOMETPUUYECKUX MOJECIISX.

Tema 1.3. «OneHKa mpou3BOJACTBEHHBIX (PYHKITUH U QYHKIIUHA 3aTpaT».

N3mepenue nponsBoacTBeHHON GyHKunu. [1on60p mpon3BoACTBEHHON (QYHKINH.
KpuBast oOyuenus u crpaTerus KOpnopauuu. IMIMPHYECKHUe uccienoBanus sgdexra
Macirada Npou3BOACTBA U KPAaTKOCPOUHBIX 3aTpaT. DKOHOMETPUYECKAs OLIEHKA 3KO-
HOMUH OT MacIITab0OB MPOU3BOJICTBA M "KPUBOM 00ydeHus".

OIIK-1
I1K-4

Tema 1.4. «DKOHOMETPUUECKOE MOJEINPOBAHUE PHIHKA TPYAa».

[Tpocras moaens npennoxxenus Tpyaa. Pemenue o0 yuactuu B paboueit cune. Peseps-
Has 3apaboTHas mata. DPdext goxoaa u 3GPexT 3ameneHus npu U3MEHEHNUHN 3apa-
0oTHOI mnaTel. UHAMBUyanbHAs KpUBas MpeuiokeHus Tpyaa. JuckpumuHaiys B
omiate Tpyjaa. MeTobl OLeHKH JUCKpUMHUHALUY, nponenypa bannaepa-Oakcaku.
OMIUPUYECKHE OLIEHKHU 3JTACTUUYHOCTH MPEAJIOKEHUs Tpyia Mo 3apadoTHOI miaTe.
[Tpobnema ommbku BeiOOpKH. [Ipobrema sngoreHHOCTH. BTOpOE mokoneHune sMnupu-
YECKUX HMCCIIeI0BaHUN NMpeasiokeHus Tpyaa. Vcnonb30BaHne BEpOATHOCTHBIX MOIeNei
JIucKkpeTHoro Beioopa: Probit, Logit u Tobit. DxoHOMeTpHYecKoe MOAECTUPOBAHHE 3a-
pabotHoi tiathl. [Iponenypa Xekmana. Uenoeueckuid kKanuTail. Moaenb HHIWBHTY-
aJbHOW OTJA4YM OT BJIOKCHUH B YEJIOBEUECKUM KanuTall. BeiBox Moaenu Munnepa.
[Tpo6ieMbl 5KOHOMETPUYECKOTO OIIECHUBAHUS OTJaul OT MHBECTHUIUI B UEIOBEYECKUI
KaruTal.

OIIK-1
I1K-4

Tema 1.5. «Monenu MaKpOdIKOHOMUKH
[Tprmepbl MaKpO 3KOHOMETPUUYECKUX MOAeNIe. MoieTnpoBaHUE SKOHOMHYECKOTO PO-
cra. Mogens Conoy. DkoHoMeTprueckoe oneHuBanue mojenu Conoy.

OIIK-1
[1K-4

MO)IyJ'Ib 2 «3KOHOMCTPI/I'ICCKOC MOACTUPOBAHUEC BPEMECHHBIX PAT0OB»

Tema 2.1. «DKOHOMETpHUUYECKHE MOJICITH U METO/IbI aHATIM3a BPEMEHHBIX PSII0B)»
Mopnenu Bpemennsbix psioB. MHK, OMHK, nposepka runores. I'erepockenactiy-
HOCTb U aBTOKOPPEIAIHs, KOppeKius olieHoK. Mozens bokca-/l>xenkunca. Mozenu
BostatwiibHOCTH. OnieHnBanue napamerpoB mojaeneit ARCH, GARCH. Henunuelinbie
mozaenu GARCH. Muorodakropasie mogemn GARCH.

OIIK-1
[1K-4

Tema 2.2. «MonenupoBaHue 11eH Ha (PUHAHCOBBIC aKTHUBBI»

Croxactuyeckuil KO3pPpuuUEeHT JTUCKOHTHpOoBaHusA. Onpeienenue eHbl IPU OTCYT-
cTBUM apouTpaxa. OCHOBBI MOPT(HETHLHON TEOPUU U OIIPEIEICHNUE LIEHBl HA OCHOBE
GYHKIMA T0Ie3HOCTH. MoieNb OnpeeseHus 1eH Ha goarocpounbie akTussl (CAPM).
Honymenus Moienu.

MuorogakropHsle Moaenn: MexBpeMerHas moaens (ICAPM), apOuTpaxHas MoJenb
(APT). Beibop dakropos, TpexdakropHas mojenb ambi-Operya. CToXacTHUSCKHUN
IIPOLIECC CTOMMOCTH aKTUBOB: npouecc Bunepa, npouecc Mro. ®opmyia bioka-
[loyn3a.

OIIK-1
[1K-4

Tema 2.3. «CTalnOHapHOCTb, IPUIMHHOCTh M KOUHTETpalus (PMHAHCOBBIX BPEMEHHBIX
J03;91 (0): 33

MHuumas perpeccust. ExuHUYHBIN KOpeHb. TecTbl Ha €IUHUYHBIN KOPEHb.
[MpuunaHOCTH. [Toax0n DHrna-I'peitamkepa.

Bekrophbie Mozenu BpeMeHHbIX psiioB (VAR). Mojernp uctpaBieHns OmiOKu
(VECM).

KouHTerpanus BpeMeHHbIX psoB. TecTsl Ha KonnTerpanmo. [loaxon Moxancena.
[TprMeHeHre BEKTOPHBIX MoJIesiell Ha (DMHAHCOBBIX PhIHKAX.

OIlK-1
I1K-4

JlabopaTopHble 3aHATHS

~|O

Moayab 1 «IKOHOMETPHYECKOEe MOACTHPOBAHNE IPOCTPAHCTBEHHBIX IaHHBIX»

Tema 1.1. «DxoHOMETpHUYECKass MOJIENb U MTPOOJIEMBI SKOHOMETPUIECKOTO MOJICIUPO-
BaHUS.

[TpoGuems! crienndukanyy SKOHOMETpUUEeCcKUX Mojienel. Pemenne 3anay. [laker mpu-
KJIaIHBIX porpamm Eviews.

[1K-4

Tema 1.2 «Ouenka npon3BOACTBEHHbBIX QYHKIUN U QYHKLINN 3aTpaT».

ITocTpoenne u nHTEpIpETALIUS MOJIEIN MHOXKECTBEHHON PErPECCUU Ha IPUMEPE IIPO-
n3BocTBeHHOM PpyHKIMU hupmbl Buga Ko66a-/yriaca. [loctpoenue u nuaTepnpera-
U] MOJIETI MHOKECTBEHHOM perpeccuu: QyHKIMs 3aTpar.

OIIK-1
[1K-4




Tema 1.3 «DKOHOMETPUUECKOE MOJIENMPOBAHUE PBIHKA TPYy1a»

[TocTpoenure u UHTEPHpPETALIMS MOJCIIH NpeasiokeHus Tpyaa. OueHkKa JuCKpUMUHAIUN
B orutare Tpyna. [Ipouenypa binnaepa-Oakcaku. DKOHOMETPUUECKOE MOICIMPOBAHUE
3apabotHoi maTel. [Iponenypa Xexkmana. YenmoBedyeckuii kanutan. Mojenb WHIWBU-
JlyaJlbHOM OTJA4M OT BJIOYKCHHUH B YEJIOBEUECKUM KanuTail MuHIepa.

OIIK-1
I1K-4

Tema 1.4. «Monenu MaKpOIKOHOMUKI
Mogens Cosioy. DKOHOMETpUYECKOE OlleHHBaHue moaesu Cooy.

I1K-4

MO)Iy.]'IL 2 ((3KOHOMeTpI/I‘leCKO€ MOACTUPOBAHUEC BPEMECHHBIX PATOB»

Tema 2.1 «MoaenupoBaHue eH Ha (UHAHCOBBIC AKTUBBI IPEANPUITHA PErHOHATIBHON
YKOHOMUKI

Moens ornpeaeneHus el Ha goiarocpounsie aktuBbl (CAPM).

Mmuorodakropusie Mmogenu: mexBpeMmenHas Monenb (ICAPM), apbutpaxHnas Moenb
(APT). Beibop daxropos, TpexdakropHas Mojaeiab Pampi-Dperya. CTOXaCTHUCCKHUI
IPOIIECC CTOMMOCTH aKTHUBOB.

OrneHKa CTOMMOCTH aKTHBOB Ha NPEIPUITUIX PETHOHA.

OIlK-1
I1K-4

3.2. CamocTosiTeJibHast padoTa acnHpaHTa — 04HasA (popma o0yueHus

Koin-Bo
4acoB

BI/I,H 3aHATUA, HAUMCHOBAHNUC MOAYJId, TEMbl 1 OCHOBHBIX BOIIPOCOB

Dopmupye-
MBIE KOMIIE-
TEHLIUN

TEMLI, pa3ieiibl, BLIHECCHHBIC HA CAMOCTOATEJIbHYIO MOATOTOBKY

16

Tema «CoBpemeHHbIE TPOOIEMBI IKOHOMETPUUECKOTO MOJICITUPOBAHUSI
CoBpeMeHHbIe TPOOIeMbl SKOHOMETPHUUYECKOTO MOJCIMPOBAHMS: IPUYUHHOCTD, H-
JIOT€HHOCTh, MHTEPIPETUPYEMOCTD PE3YJIbTATOB.

OIIK-1

18

Tema «BpemeHHbI€ psijibl B S)KOHOMETPHUUECKUX HUCCIIET0BAHHSIIX

Pemenue npakTuyeckoi 3ajaul Ha OCHOBE peabHbIX JIaHHBIX THIIA BPEMEHHBIE PSi-
JIbl B COOTBETCTBUH C HAIIPABJIEHHOCTBIO MPOTpaMMbl « JKOHOMHKA U YIIPABICHUE
HapOJHBIM X03s5IIICTBOM (pernoHaIbHasi 5JKOHOMHUKA).

OIIK-1
I1K-4

16

1. CamocTosTeNnbHBINH pa300p KOHKPETHBIX cUTyaluil. Mcrnonb3oBanue B kauecTBe
KelCOB MPUMEPOB MPUMEHEHUS] SKOHOMETPUUECKUX METO/I0B B COLIMAIBHO-
HKOHOMHUYECKUX MCCIIEIOBAaHMAX Ha caiite Www.sStatsoft.ru B coorBercTBiM ¢ Hampas-
JIEHHOCTBIO MTPOrpaMMbl « IKOHOMUKA U YIIPaBI€HHE HAPOJHBIM X035IHCTBOM (peruo-
HaJIbHAsl 5KOHOMUKA)».

2. CamocTOATENIBHOE HANIMCAaHUE PEIICH3UH Ha CTaThi0, BEIOPAHHYIO 00yUJatONIMCs U
COIIACOBAHHYIO C MIPENOJaBaTeIEM B COOTBETCTBUY C HANIPABICHHOCTBIO IIPOTPaMMBbl
«DKOHOMUKA U yIpaBJIeHUE HAPOJIHBIM XO35HCTBOM (pETHOHANIbHAS YKOHOMUKA)».
Hanummre penieH3uio Ha MpeaCTaBIeHHYIO cTaThlo. 1) PaccmarpuBaer nu ganHas
CTaThsl UHTEpECHbIE Bonpochl? 2) Hackonbko 000CHOBaHbI OTBETHI aBTOPOB Ha JIaH-
Hble Bonpockl? 3) 3HAKOMBI JIM aBTOPHI € JINTEPATYpOH 10 TaHHOMY Borpocy? 4)
[IpoBomuTCS TN TEOPETUUYECKHI aHAJIN3 B JJAHHOW CTAThe U SABJISIETCS JIN TEOPHS OPU-
ruHanbHOM? 5) [IpoBOAUTCS TN SMIMPUYECKUI aHAIU3 U SBJISIETCS JIM SMIIMPUYECKUN
aHaJIn3 OpUrMHANBHBIM? 6) Vcrionb3yroT 1 aBTOphI noaxo e nanusie? 7) Kak
HE00XO0AMMO aBTOpaM YJIyUYIIUTh aHAJIU3?

OIIK-1
[1K-4

50

O01mas TPy10eMKOCTh CAMOCTOSITE/IbHOM padoThl (Yac.)

IloaroroBka K 3a4yery



http://www.statsoft.ru/

CamocrosiTeibHas padoTa acnupaHTa — 3a09Has opMa 00ydeHHUs

Koin-80
4acoB

BI/IH 3aHATUSA, HAUMCHOBAHNUC MOAYJId, TEMbl U OCHOBHBIX BOIIPOCOB

Dopmupye-
MBbI€ KOMIIE-
TEHIIUU

TeMbI, pa3aeiibl, BBIHCCCHHBIC HA CAMOCTOATC/IbHYIO ITOJATOTOBKY

Tema «CoBpeMeHHBIE TPOOIEMbI SKOHOMETPHUIECKOTO MOICTTUPOBAHUS
CoBpeMeHHbIe ITPOOIeMbl SKOHOMETPUUYECKOTO MOJECIUPOBAHMS: IPUYUHHOCTb, H-
JIOTEHHOCTh, UHTEPIIPETUPYEMOCTD PE3YJIbTATOB.

OIIK-1

26

Tema «BpemeHHbIe psijibl B 5)KOHOMETPHUECKUX UCCIIEA0BAHHIX»

Pemenue npakTuyeckoi 3ajaul Ha OCHOBE pealbHbIX JIaHHBIX THIIA BPEMEHHBIE PSi-
IIbl B COOTBETCTBHUHU C HAIIPABICHHOCTHIO IPOrpaMMbl « IKOHOMHUKA U YIIPABICHUE
HAapOJHBIM X03sIIICTBOM (pErMOHaIbHAsl 3KOHOMHUKA).

OIIK-1
I1K-4

36

1. CamocTosTeNnbHBIH pa300p KOHKPETHBIX cuTyaluil. Mcnonb3oBanue B kauecTBe
KECOB IPUMEPOB PUMEHEHUS SKOHOMETPUYECKUX METO/I0B B COLIUAIBHO-
KOHOMHYECKHUX MCCIIECOBAHUIX Ha caiite WWw.statsoft.ru B coorBercTBuu ¢ Harpas-
JIEHHOCTBIO ITPOrpaMMbl « IKOHOMUKA U YIIPaBJICHUE HAPOJHBIM X03511ICTBOM (peruo-
HaJIbHAs1 5KOHOMUKA)».

2. CamocTOATENBHOE HANIMCAHUE PEIICH3UH Ha CTAaThi0, BEIOPAHHYIO 00yUJatonIMCs U
COIUIACOBAHHYIO C IIPENOJaBaTeIEM B COOTBETCTBUU C HAIIPABIEHHOCTBIO IIPOTPaMMBbl

OIIK-1

H606XO,Z[I/IMO ABTOpaM YJIIYUHIIUTH a"anm3?

«DKOHOMUKA U yIPaBICHUE HAPOIHBIM XO35ICTBOM (pErMOHANIbHAS YKOHOMUKA)».
Hanummre penensuo Ha npeacTaBIeHHYI0 cTaThio. 1) PaccmarpuBaet nu qanHas
CTaThsl HHTEPECHBIE BOTPOock? 2) Hackoapko 000CHOBaHBI OTBETHI aBTOPOB HA JaH-
HbIe BOIPOCKI? 3) 3HAKOMBI JIM aBTOPHI C JTUTEPATYPOi MO TaHHOMY Bompocy? 4)
[IpoBoaHTCS TN TEOPETUYECKHM AHAIN3 B JAHHOW CTAThE U SABJISIETCS JIM TEOPHS OpU-
ruHanbHOMU? 5) IIpoBOIUTCS M SMIIMPUYSCKUI aHAJIA3 U SIBJISETCS T SMITUPUISCKHUI
aHaJIW3 OpUrMHANBHBIM? 6) Mcrionb3ytoT a1 aBTOphI oaxoasue nanusie? 7) Kak

[1K-4

86

OO01asi Tpy10eMKOCTh CaMOCTOSATEIbHOM padoThI (4ac.)

IloaroroBka k 3a4eTy

4. ®OHJI OHEHOYHbIX CPEJACTB

CrpykTypa 1 copepkaHue (pOoHAa OLEHOUYHBIX CPEACTB [yl MPOBEACHUS TEKYIEH 1 MPOMEeXyTOU-
HOM arrecTanuu npeacrasieHsl B [Ipunoxxenun 1 k pabodeii mporpaMMe AUCHUITIUHBL.

5. YYHEBHO-METOANYECKOE U HTHOOPMALIMOHHOE OBECIIEYEHHUE

AN CHUIIINHBI
Ne | BrixoaHble jaHHbBIE KonngecTBo sK3eMIUISIPOB
5.1. OcHoBHas JuTEepaTypa
http://biblioclub.ru/index.
1 ITytko b. A., Kpemep H. I1I., Kpemep H. III. DxoHOMeTpuKa: yueo- php? page_b00k§cld_11825l
| k. M. TOmumi-Tlana, 2012, HEOT'PaHUYEHHBIN JOCTYM JUJIs
3apETUCTPUPOBAHHBIX TOJIb-
30Baresen
2 OkoHoMeTpuka: yueOHuk / [Tox pen. U.W. Enuceesoii. — M.: FOpaiir, 60
" 1 2016. - 449 c.
http://biblioclub.ru/index.
bannuu K. B., bamisikos B. H., Bpesraios H. A., Mapteiaos B. B., | php? page=book&id=452991
3. | Ytkun B. b., Y1kun B. b. DOxonomerpuka: yue6HuK. MockBa: [lam- | HeorpaHMYEHHBIH JOCTYII A7
koB u K°, 2017. 3apETUCTPUPOBAHHBIX TOJIb-
30Barelen
5.2. lonoiHUTeILHAS JJUTEPATypa
1 Benuuko, A. C. DxoHoMeTpuka B Eviews: yaeO0HO-MeTOIUYECKOe http://lwww.iprbookshop.ru/4
" | mocobme / A. C. Benmmuko. — CaparoB: By3zoBckoe oOpa3oBanue, 7403.html



http://www.statsoft.ru/

2016. — 66 c.

https://biblioclub.ru/index.ph

2 = id=
Kapraes @. C., Jlykam E. H. Oxonomerpuka. Mocksa: [Ipocrekr, p?page=book_red&id=27656

2. 2014 7&Sr=1_HeorpaHuueHHBbIi
JOCTYI JJIs 3apEerUCTPUPO-
BaHHBIX M0JIb30BATEIICH
http://www.iprbookshop.r

3 Sxosnesa A.B. DxoHomeTpuka: yueOHoe mocodue. Caparos: Hayd- | u/81090.html Heorpannyen-

" | Hag kHura, 2019. HBIN JOCTYI JIJ1 3aPErUCTPH-
POBaHHBIX 10JIb30BATEIECH
5.3. IlpodeccuonanbHbie 6a3bl JAHHBIX H HH(POPMALIMOHHBIE CTPABOYHBIE CHCTEMbI

1 | CopaBounuk no cratuctuke: http://statsoft.ru/

2 | AHTHIIIaruaT

3 | baser nannbix Poccrara https://gks.ru/databases

5.4. IlepeyeHb MPOrpaMMHOTIo odecneyeHust

1 | Microsoft Office

2 | Eviews

3 | Statistica

5.5. quﬁﬂo-MeToun'{ecmle MaTepHuaJbl 1Jd aCIUPAHTOB ¢ OrPaHUYCHHBIMUA BO3MOKHOCTAMMU 3/10-

POBbsI

1

[Tpu HEOOXOAMMOCTHU IO 3aSBJICHUIO O0YYAIOMIEroCsi ¢ OTPAHUYCHHBIMUA BO3MOYKHOCTSIMH 370POBBS
y4eOHO-METOJMUECKUEe MaTepuallbl IPeAOCTABIAIOTCSA B GopMax, aAalTUPOBAHHBIX K OIpaHUYCHUIM
3I0POBBSI U BOCTIpUATHS WH(popManmu. J{Js M1 ¢ HapyIICHUsIMHU 3peHus: B ¢popMme ayanodaiina; B
nedaTHoi (opMme yBeIMUYEHHBIM mpudTom. i M1l ¢ HapylIeHUsMH ciiyXa: B (hopMe 3JIeKTPOHHOIO
JIOKYMEHTa; B reyaTHoW ¢opme. [l Uil ¢ HapylIEHUSIMU OINOPHO-/BUraTENIbHOTO ammapaTa: B
(opMe MEKTPOHHOTrO JJOKYMEHTA; B Ie4aTHOH (opme.

6. MATEPHAJIBHO-TEXHUYECKOE OBECIHEYEHUE JUCHUITJIMHBI (MOAYJISA)

ITomemenus s IMPOBCACHHUA BCCX BHUIOB pa60T, MpEAYCMOTPCHHBIX y‘le6HBIM IJIaHOM, YKOM-

TUIEKTOBAHBI HEOOXOIUMOM CIICIUATU3NPOBAHHON y4eOHOM MEOENbI0 U TEXHUYECKIMHU CPEJICTBAMH 00Y-
yeHus. s mpoBeieHus JIGKIIMOHHBIX 3aHATHI MCIIONB3yeTCsl IeMOHCTpallMoHHoe o0opynoBanue. Jlabo-
paTOpHbIE 3aHITHSI POBOJSATCS B KOMIIBIOTEPHBIX Kilaccax, paboure MecTa B KOTOPBIX 000pyA0BaHbI He-
00XOAMMBIMH JIMLIEH3UOHHBIMU IPOTPAMMHBIMU CPEJICTBAMH U BBIXOJ0M B MIHTEpHET.

7. METOAUYECKUE YKA3ZAHUA JJIS1 OBYUAIOLIIUXCA
IO OCBOEHMIO JTUCHUIIJIMHBI (MOAY JIs1)

MeTtoaudeckue ykazaHus 10 OCBOCHHIO AUCLUILINHBI IIpecTaBieHsl B [Ipunoxennn 2 k padboyeit

nporpamMmme IUCHUIIIINHBI.



https://biblioclub.ru/index.php?page=book_red&id=276567&sr=1
https://biblioclub.ru/index.php?page=book_red&id=276567&sr=1
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®OH/I OHEHOYHbLIX CPEIACTB

[Ipunoxenne 1

1. Onucanue noka3zareJieii 1 KpUTEpHeB OLEHNBAHNS KOMIIETEHIIUIT HA PA3JIMYHBIX 3TAaNax UX
(¢opMupoBaHusi, ONUCAHHE HIKAJ OLlEeHUBAHUSA

1.1 ITokazaTenu U KpUTEPUH OLICHUBAHUS KOMIIETEHIIHIA:

3VH, cocTaBisroIe KOMIIETEHIIAIO

IToka3aTenu oLeHUBaHUS

Kpurepuu onieHuBanust

CpenctBa o1ie-
HHUBaHUSA

OIIK-1 — crtocoOHOCTBIO CAMOCTOATENHHO OCYIIECTBIIATh HAYYHO-HCCIIE0BATENbCKYIO AEATEIHHOCTh B COOTBETCTBYIOIIEH
npodeccroHanpHOI 00/1aCTH C NCTIONB30BAHUEM COBPEMEHHBIX METOIOB HCCIIEIOBAaHHUA ¥ HH(POPMAIMOHHO-

KOMMYHUKAIIMOHHBIX TEXHOJIOT UM

3HaTh: TEOPHIO MO MPUKIIAJTHON KO-
HOMETPHUKE, COBPEMEHHBIE METO/IbI
9KOHOMETPUYECKOI0 aHaIM3a; BO3-
MOJKHOCTH COBPEMEHHBIX HH(OpMa-
LMOHHBIX TEXHOJIOIUH B 00aCTH
SKOHOMETPHKH; BOZMOKHBIE OTpaHH-
YeHHs IPUMEHEHHUS SKOHOMETpHYIe-
CKHX METOI0B

Bocnpou3BoauT 0OCHOBHBIE OII-
[IUY MTAKeTa MPHUKJIATHBIX TPO-
rpaMMm

3HaeT nocnea0BaTeIbHOCTh
JECUCTBUH IIPU PEUICHUH 331a41
C UCIOJIb30BAHUEM ITaKeTa MpU-
KJIaJHBIX NIPOrpaMM; yIpaxkHe-
HUS 1a00paTOPHBIX paboT pe-
LIEHBI BEPHO

JIP 1-7

YMeTb: IPUMEHSTh 9KOHOMETpHYe-
CKHE METOJbI IS PELICHHUS MIPU-
KJIAQIHBIX 38]a4; CAMOCTOSATEIIHHO
N3y4aTb SKOHOMETPUYECKHUE MCTOAbI
JUTSL PEICHHUS 3a1a4 B pod)eccro-
HaJIbHOM cdepe; UCTIONb30BaTh CO-
BpEMEHHOe TporpaMMHoOe obecriede-
HUEC IJIA pCIICHUA SKOHOMUKO-
CTATUCTUYECCKUX M IKOHOMETpHUYe-
CKHX 33/1a4; HHTEPIPETHPOBATH Pe-
3yIbTAThl 3KOHOMETPUIECKOTO MO-
JCTTMPOBAHHUS

Hcnonb3yer anekBaTHbIE MOJIE-
JIM 1 METOABI 1JIs1 pEIICHUA 3a-
nayu

IlomroTa M COACPIKATCIBHOCTD
peuicHuA 3aga4un

JIP 1-7, UT3

BnaneTs: MeToaMKON COBEpPIIECH-
CTBOBaHM 3HAHUHA B 00JIACTH DKO-
HOMETPHUKH; IPUKIATHBIX YKOHOMET-
PHUUYECKUX MOJICNICH U METOJIOB aHa-
JIU3a JIAaHHBIX; COBPEMEHHBIMH TaKe-
TaMU TPUKJIATHBIX SKOHOMETpUYe-
CKHX TMPOTPamMM

DopMyIUpPYET BBIBOABL U PEKO-
MEHJALUHU 10 PE3yJIbTaTaM MO-
JeNUPOBaHML

CopepxaTenbHOCTh BHIBOJIOB U
HUHTEPNPECTAlNU TOJTYUYCHHBIX
pe3yibTaToB

JIP 1-7, UT3

TIK-4 — criocoOHOCTEIO B COOTBETCTBHH C HaAMpaBJICHHOCTBHIO IPOrpaMMbl ITIPUMEHATH COBPEMEHHBIC METOAbl 9dKOHOMHUYECKOI'O
aHalJin3a, Ha6.]'IIO,I[6HI/I$I 1 U3MEPCHHUA COUMAIBHO-OKOHOMHNYCCKUX SIBIICHUHI U Iponeccos, 06pa6OTKI/I I/IH(l)OpMaLII/II/I n MOJCIIN-
PpOBaHMA, OLICHKU Ka4C€CTBa JaHHBIX Ha6H}OI[eHI/Iﬁ 1 MHTEPIIPETALINU PE3YJIIHLTATOB

I/I3y‘-IeHI/Ie TEOPUHN U IMMOATOTOB-

3HaHME TPUMEPOB IPUMEHEHUS
MOJIeNIel 1 METOJIOB U3 pa3iny-
HBIX chep IKOHOMHUKH; COOTBET-

3HaTh: COBPEMEHHbIE SKOHOMETpHYE- CTBUE IPEJCTABICHHON B OTBE- K/C (Bonpocsl
Ka K coOece0BaHHIO 10 MPH-
CKHE MOJIETH U METOJIBI Tax UHPOPMAIMK MaTepraIam 1-19)
MEHSIEMBIM MOJICJISIM M METOZaM o
JIEKIMH ¥ y4eOHOH JTUTepaTyphl,
CBEJICHUSIM U3 MH(POPMAIHOH-
HBIX pecypcoB MHTEpHET
AHanmu3upyeT NoJy4YeHHBIE C
KoppekTHOCTh MOJTy4eHHBIX Ha
HCIIOJIb30BAaHHUEM ITaKeTa IPH-
OCHOBE MOJICITHPOBAHHS BBIBO-
v KJIaJHBIX NIPOrpaMM pe3yibTa- o CKOMCH AL .
METh. HHTEPIPETUPOBATH b- JA0B U pCKOMCHIAAUU IIpHU pe-
N CpTIpETHPOBATE Peyl TBI MOJICJIUPOBAHMS TIPH PeIIIe- P P p
TaTbl 9KOHOMETPUUYECKOTO MOJIETHU- LIEHNH 3a/1a4u B cooTBeTcTBMU ¢ | JIP 1-7, K3,
HUU 3a]1a91 B COOTBETCTBHU C
POBaHUS B COOTBETCTBHH C HAIIPaB- HarpasJIeHHOCTbIO porpammel | T3
HaTPaBICHHOCTHIO IPOTPAMMEI
JICHHOCTBIO TIPOTPAMMBI (OxoHOMHKa U yIpaBiIeHHE
(OxoHOMUKA U yIpaBJIcHHE .
. HapOJHBIM XO3SIHCTBOM (peruno-
HapOJHBIM XO35SHCTBOM (peruo-
HaJIbHAasl 3KOHOMHKA)
HaJlbHAasl 3KOHOMHKa)
BnajeTs: HaBBIKAMY TIOCTPOEHHS Crenuduumpyer u uaCHTHYH- | APryMEHTHPOBAHHOCTD BBIBO- JIP 1-7. K3
9KOHOMETPHUYECKHX Mojeiel B chepe | HUpyeT IKOHOMETPHYECKYIO JIOB M PEKOMEH/IAINi, COOTBET- T3 >

JACATCIBbHOCTHU C IIOMOIIBIO ITAKETOB

MOICTIb HA OCHOBC HMCHOIINUXCA

cTBHE BBIOpaHHOM crienuduka-




MPUKIIATHBIX POTPAMM B COOTBET-
CTBHH C HAIIPAaBJICHHOCTHIO MPO-
TPaMMBI

(MM IOZITOTOBJICHHBIX ) CTATH-
CTUYECKHUX JIAHHBIX C HCIOJb-
30BaHUEM IaKeTa MPUKIATHBIX
MPOrpamM JIJIsl pELICHUsI 3a1a4n
B COOTBETCTBHH C HANPABJICH-
HOCTBIO POrpaMmbl (DKOHO-
MHKa ¥ YIIPABJIICHUE HAPOIHBIM
XO035HCTBOM (perHoHanbHast
SKOHOMHKA)

1IMM MOJIEJIH pellaeMou 3aiaqe,
COOTBETCTBHUE MPUMEHIEMBIX
METO/IOB OIICHUBAHHMS TaHHBIM U
MOJICIU TIPY PEIIeHUH 3a1a49H B
COOTBETCTBUH C HAIIPABJICHHO-
CTBIO ITporpamMmbl (DKOHOMUKA
U ynpaBjieHHe HapOIHBIM XO-
3sTCTBOM (pEeruoHaIbHAas KO-
HOMUKA)

K — konnoxeuym, C — cobecedosanue, JIP — nabopamopnas paboma, K3 — ketic-3adaua, UT3 — unousudyaibroe meopueckoe

3a0anue.

1.2 IIxanel OLIEHUBAHUS:
Texymuit KOHTPOJIb YCIIEBAEMOCTH M INMPOMEKYTOYHAS aTTECTallUs OCYIIECTBISICTCS B paMKax

HaKOIHUTEJIbHON OAJITbHO-PEUTUHTOBOM cucTeMbl B 100-0auibHOM HIKae:

50-100 GaoB (3auer)
0-49 6amnoB (He3auer)

2. TunoBble KOHTPOJIbHbIE 32IaHUS WM HHbIe MATepHaJbl, HEOOX0AMMbIe I OLEHKH 3HAHMIA,
YMEeHUii, HABBIKOB M (MJIH) ONBITA JeSITeJIbHOCTH, XapaKTePU3yoIMX 3Tanbl GOpMUPOBAHUS KOM-
NneTeHIUil B mMpouecce 0CBOeHMsI 00pa30BaTeJIbHOM MPOrPpaMMBbl

Bonpocs! k 3a4ery
OCHOBHBIE aCTIEKTbl IKOHOMETPUUECKOTO MOJCIUPOBAHUS. DKOHOMETPUYECKUE MOJIENIH KOJIH4e-
CTBEHHBIX B3aMOCBS3EH MEX1Y 3KOHOMUYECKMMHU I1EPEMEHHBIMHU.
Ornrcanne SKOHOMUYECKOH ACSATEIHHOCTH C TTIOMOIIBbIO BEPOATIbHBIX, TIOTUYECKHUX, TEOMETPUUECKUX,
anreOpandyeckux mozeneil. Anredpandeckue MoJenu B popMe CUCTEMbl yPaBHEHU, SHJJOT€HHBIE,
OK30I'CHHBIC IICPEMCHHBIC, MMApaMCTPhI 3KOHOM€TpI/I‘-IeCKOI71 MOZCIIM, BEKTOpHAA U MaTpUiHaA 3aluChb.
CrpyktypHas ¢popma, puBeeHHast opMa, uTorosas popma skoHoMeTpudeckoi moaemnu. [Tpobie-

Tumnbl JaHHBIX: IPOCTPAHCTBEHHbIE, BpEMEHHBIE PAA/Ibl, MaHenbHble. Crenudukanus 3KOHOMeTpuye-
CKUX MOJIeNIei: omHOKY crienupuKanui. MeToabl Ol HUBaHUS ITAPaMETPOB B SIKOHOMETPUYECKHIX

N3mepenue npousBoacTBeHHON QpyHkuuu. [Tondop npousBoacTeenHoit pynkiuu. Kpusas oOyueHus

OMnupuyueckue uccienoBanus dhdexra Maciitada MpoOU3BOJICTBA U KPATKOCPOUHBIX 3aTpaT. KO-
HOMETpUYECKas OLIEHKAa YKOHOMHHM OT MaciITaboB MPOU3BOACTBA U "KPUBOM 00ydeHus".

[Ipocras monens npeanoxxenus Tpyaa. Pemenne 06 yuactuu B paboueii cuie. PezepBHas 3apaboTHas
wiara. DGPexT noxona u >3PPexT 3aMeleHns Ipyu U3MEHEHUH 3apaboTHOM miatel. UHAMBUyanbHas

JluckpuMHUHALIKAA B OTUIaTe Tpyaa. MeTobl OlleHKH TUCKPUMHUHALINY, Tiporieaypa biunaepa-

DOMITMPUYECKHE OIICHKHU dJIACTHYHOCTH MPEAIoKEHUs Tpy/ia 1o 3apadboTHoii minate. [Ipobrema
omuOku BeIOOPKU. [Tpobnema snoreHHocT. BTOpoe nmokojgeHne sMIUpUIeCcKuX UCCIIEI0BaHUMA
npeaaoxeHus Tpynaa. Mcrnonb3oBanue BEpOSTHOCTHBIX MOJIENel JUCKPETHOTO BeiOopa: Probit, Logit
u Tobit. DxoHOMeTpHUEcKoe MOoJeIUpoBaHKe 3apaboTHOM maTsl. [Iponenypa Xexkmana.
UYenoseyeckuit kanuraia. Moaenb HHAMBUAYAJIbHOW OTJIa4M OT BJIOKEHUN B YEJIIOBEUECKHUM KaIUTal.
BriBog monenu Munniepa. [Ipo6iemMpl SKOHOMETPUYECKOTO OIIEHUBAHUS OT/a4d OT HHBECTHUIUHN B

ITpuMepbl Makpo SKOHOMETPUUECKUX MoJienell. MoienupoBaHue SKOHOMUYECKOro pocta. Moaeins
Conoy. DxoHOMeTpHUECKOE oLeHuBaHue moaenu Comoy.

Mognenu BonarunabHocTH. OnennBanue napamerpos moneneir ARCH, GARCH.
Mogens ornpeereHus el Ha qoarocpounsie aktuBbl (CAPM).

1.
2.
Ma HJeHTH()HUKALINY.
3.
MOJEIISIX.
4,
U CTpaTerus Koproparuu.
S.
6.
KpUBasi IPEAJIOKEHHS Tpy/aa.
7.
Oakcaku.
8.
0.
YEJIOBEUECKUI KanuTal.
10.
11. Mogens bokca-/[)xeHKuHCA.
12.
13.
14,

Mmuorogakropasie Moaenu: MexBpemerHas moaenb (ICAPM), apOutpaxnas moaens (APT). Beibop
¢bakTopoB, TpexdakropHas Monenb Dampl-Openya.



15. CroxacTuueckuii IpoLecc CTOMMOCTH aKTUBOB.

16. Exuanunblil KOpeHb. TecThl HA e AMHUYHBIA KOPEHb.

17. Hpuuunnocts. [logxon Durna-I'peiinmxepa.

18. Bekropusie moaenu BpeMeHHBIX psiioB (VAR). Moaens ucnpasienus onmmbku (VECM).
19. Tectsl Ha kounTerpanuio. IToxxon Hoxancena.

Kpurepun onenuBanus:

e oreHka «3ader» (50-100 6ayoB) BRICTABISIETCS, €CIIM U3JI0’KEHHBIN MaTeprai (aKTUUECKH BEPEH,
aCMHUPaHT JEMOHCTPUPYET HalMuue TITyOOKMX HCUEPHBIBAIOLINX 3HAHUI B 00beMe MPOWIECHHON
IIPOrpaMMbl JUCLHUIIIIMHBI B COOTBETCTBUH C ITOCTABJIEHHBIMH MPOrpPaMMON Kypca LENIIMU U 3a/a-
yamMu 00Yy4eHHUs; MpaBUJIbHBIC, YBEPEHHbIE JIEHCTBUS MO MPUMEHEHUIO IMOJIYYCHHBIX 3HAHUN Ha
IIPaKTHKE, TPAMOTHOE U JIOTUYECKU CTPOMHOE M3JI0KEHHE MaTepuaia IpU OTBETE, YCBOEHUE OC-
HOBHOM U 3HAKOMCTBO C JIOTIOJIHUTEIBHOM JINTEPATYPOii;

e oreHka «He3auer» (0-49 6amioB) BHICTABIACTCS, €CIM OTBETHI ACHUPAHTa HE CBSI3aHBI C BOIPOCA-
MU, HAJINYHE TPYObIX OMIMOOK B OTBETE, HETIOHMMAHUE CYHTHOCTH M3JaraéMoro BOIpoca, HeyMe-
HUE IPUMEHATH 3HaHUA HA IPAKTUKE, HEYBEPEHHOCTh U HETOUHOCTh OTBETOB Ha JIOTIOJIHUTEIbHbBIC
1 HaBOJALIME BOIIPOCHI.

Keiic-3ananue
3amanme.
1. ChopmupoBaTh 6a3y CTATUCTUICCKUX JAHHBIX MO CICAYIONINM IMEPEMEHHBIM: JOXOIHOCTh OE3PHCKO-
BOTO aKTHBA, JOXOJHOCTb PBIHKA, JOXOJHOCTU IMATH AaKTHBOB, BHIOPAHHBIX OOYYAIOIIMMCS CaMOCTOS-
TEIBHO U MPUHAIICKANINX BUY SKOHOMHUYECKON JEATEIHHOCTH COTJIACHO HAIMPABIEHHOCTH 00pa3oBa-
TEJIBLHON IpOorpaMMbl (Harpumep, HCTOYHUK nHpopmanuun — MMBB).
2. BeIMOTHUTH OMUCATENbHBIA aHATN3 UMEIOIINXCS TaHHbIX. CeaTh BHIBOIBI.
3. [locTpouth Mojenu JUisi ONUCAHUS U IPOTHO3UPOBAHUSI IOXOAHOCTH BIOpaHHBIX akTHUBOB. [locnennue
Th HAOJIOICHUI MCIIOJIb30BaTh B KAUECTBE dK3aMeHYroIIel BEIOOpKH. CienaTh BBIBOIBI.
4. ITocTpouTh MOAENH AJISl pUCKA UHBECTULIMI B BRIOpaHHbIE aKTUBBL. ClienaTh BHIBOJIBI.
5. Pe3ynbrarsl 0hOpMHUTE B BUJIE MOSCHUTEIIBHOMN 3aITHCKH.

HHCcTpyKIMsS W/ WM METOAHYECKHE PEKOMEHIAIUH 10 BHINMOJHEHHIO

B kauecTBe MH(MOPMAIIMU HCIIOJIB30BATh JOCTYIIHBIE B CeTH VIHTEpHET CTaTUCTHYECKUE JaHHbIE.

Mogenu IOKHBI OBITH TIOCTPOEHBI C HCIIOJIB30BAHUEM JIFOOOT0 TaKeTa MPUKIaTHBIX MPOrpaMM —
Eviews, Excel, SPSS u ap. 6e3 orpanuueHus.

Kpurtepun onenuBanus:

25 6amna — Kelic-3agaHue pemieHo BEpHO, pe3yibTaTbl HHTEPIPETUPOBAHBI, UCIIOIb30BAINCH IPU pelIe-
HUU aJICKBaTHBIE METOBI;

15 Ganna — Kelic-3agaHue pemeHo BEpHO, OTCYTCTBYIOT KOMMEHTapHM K PEIICHHI0, OCHOBaHHbIE Ha
aJIeKBaTHBIX METOAAX;

0 6amnoB — Keiic-3a1anue penieHo HEBEPHO.

Tembl HHAUBUAYAJIBHBIX TBOPYECKHUX 3aJaHui

NuauBuayanbHbie TBOPUYECKHE 3aaHHUS:

MonenupoBaHue T0XOAHOCTEH U pUCKa (UHAHCOBBIX aKTUBOB HA POCCHICKOM PBIHKE.
MoaenupoBaHue NpeaIOKEHUS TPYa.

OueHka TMCKpUMHUHAIIMY B OIUIATe TPYJla HA POCCUIICKOM PBIHKE.

MoaenupoBaHre 3KOHOMHAYECKOTO POCTA.

MoaenupoBaHue TMHAMUKU BAJIOBOTO PETHOHAIIBHOIO IPOAYKTA.

MoaenupoBaHre THHOBAIIMOHHOM JAESATEIbHOCTH 10 JAHHBIM O POCCUNMCKUX PETHOHAX.
MoaenupoBaHue YPOBHS IPECTYIHOCTH 110 JAHHBIM O POCCUMCKUX PETUOHAX.
JleTrepMHUHAHTHI YPOBHS )KU3HU HACETICHHUS.

MoaenupoBaHH€e IETEPMUHAHT BHEIIHEIKOHOMUYECKON IESITENBHOCTH.

10 MoaenupoBaHH€e AESITETLHOCTA MAJIBIX TPEANPUSATHNA HA YPOBHE PETMOHOB.

11. JleTepMUHAHTHI [IEH Ha KUJIhE HA BTOPUYHOM PBIHKE HEJIBUKHUMOCTH.

CoNoUA~AWNE



12.
13.
14.
15.
16.
17.
18.
19.
20.
21.
22,
23.
24,

JlerepMUHAHTHI 1IeH Ha HE(DTh.

PeiiTuHr 0aHKOB: MOIEIN U METO/IEI.

JnHamuka 1 (pakTopbl HHQIALNUN B COBPEMEHHON POCCUHCKOM SKOHOMHUKE.

[Iporuo3upoBaHue croT-Kypca poccuiickoro pyoss k gosmapy CIIA.

Jlunamuka u nerepmuHanTsl BBII.

AHanu3 1eTepMUHAHT 3apabOTHOM IIaThI U JOXOJIOB.

DKOHOMETPUYECKUM aHATIU3 CTIPOCca Ha SJIEKTPOIHEPTHUIO.

MopenupoBaHue U TPOTHO3UPOBAHUE COBOKYITHBIX MHBECTULIUM.

OMIMpuyecKas OL€HKa OTJauy OT YEJIOBEYECKOr0 KaluTaja.

MonenupoBaHue IeTEpPMUHAHT POZHUYHOU TOPTrOBJIH (ITOKa3aTelb BHIOMPAETCS aCIIUPAHTOM).
MonenpoBaHu€e 1ETEPMUHAHT IUIATHBIX YCIYT HACEIECHMUIO.

MonenupoBaHue 1eATeIbHOCTH TPAHCIIOPTHON OTpaciiu (IoKa3aTeslb BHIOMPAETCS aCIIUPaHTOM).
MonenupoBaH#e ASITEIBHOCTH CTPOUTEIBHOM OTpaciy (IoKa3aTesb BHIOUPAETCS aCIUPAHTOM).

Kpurepun oueHuBaHus:

30 GamnoB - comepkaHue pabOTHI MOJIHOCTHIO COOTBETCTBYET TEME; IIyOOKO M apryMEHTHPOBAHO
pacKpbIBaeTCsl TEMA; JIOTMUECKOE U MOCJIEI0BATENIbHOE U3JI0KEHUE MBICIIEH; HAIMCAHO ITPaBUJIbHBIM
JUTEPATyPHBIM SI3IKOM U CTHJIMCTHUECKH COOTBETCTBYET COAEPIKAHUIO; 3aKIIOUEHHE COACPIKUT BbI-
BOJIbl, JIOTUYHO BBITEKAIOLINE U3 COAECPKAHUS OCHOBHON 4acTu;

20 GanoB - 1OCTATOYHO MOJHO U yOEIUTENIbHO PacKphIBAETCS TeMa C HE3HAUUTEIbHBIMU OTKJIOHE-
HUSIMH OT Hee; B OCHOBHOM 4acTH JIOTMYHO, CBSA3HO, HO HEJOCTATOYHO MOJHO J0KA3bIBA€TCS BBIABU-
HYTbII TE3UC; UMEIOTCS HE3HAUUTENIbHBIE HApYILIEHUS MOCIEI0BATEIbHOCTH B U3JI0XKEHUHM MBICIIEH;
3aKJIFOYEHHE COACPIKUT BBIBOJIbI, IOTMYHO BBITEKAIOLINE U3 COJEPKAHUS OCHOBHOM yacTu;

5 OaiyIoB - B OCHOBHOM PAacKphIBAeTCs TE€Ma; JaH BEPHBIH, HO OJHOCTOPOHHHUI WJIM HEIOCTATOYHO
MIOJIHBI OTBET Ha TeMY; OOHApY>KUBAEeTCs HEJOCTATOYHOE YMEHHE JeaTh BbIBOJABI U 0000LICHNUS;
BBIBOJIbI HE [TOJIHOCThIO COOTBETCTBYIOT COJIEP’KaHUIO OCHOBHOM YacTH;

0 6a/10B - TeMa MOJHOCTBIO HEPACKPHITA; XapaKTepU3yeTCs ClydailHbIM pacloyioKeHUEM MaTepHa-
J1a, OTCYTCTBUEM CBSI3U MEXKAY YacTSIMHU; BBIBOJbI HE BBITEKAIOT U3 OCHOBHOH 4acTU; MHOTOYUCIICH-
HbIE€ 3aMMCTBOBaHHUS TEKCTA U3 APYTUX UCTOUHUKOB.

BOl'lpOCLI AJisi KOJINIOKBUYMOB, co0eceoBaHNSA

MOIly.]'ll) 1 «3KOHOMeTpI/I‘{eCKOC MOAC/IMPOBAHUE MPOCTPAHCTBCHHBLIX JAHHBIX>

1.

OcCHOBHBIE acTIEKThl IKOHOMETPUUECKOTO MOJEIUPOBAHUS. DKOHOMETPUUYECKUE MOJIENH KOJIH4e-
CTBEHHBIX B3aUMOCBSI3€U MEXKIY SKOHOMUUYECKHUMH IIEPEMEHHBIMH.

OnucaHyne S5KOHOMHUYECKOH 1eATEIbHOCTHU C IIOMOILBIO BEpOaJIbHBIX, JIOTHUECKUX, FEOMETpHYe-
CKUX, alnre0panyeckux Mojeneil. Anredpanyeckue MoJienu B (popme cucTeMbl ypaBHEHUH, H]I0-
TeHHBIE, SK30T€HHbBIE TIEPEMEHHBIE, ITapaMeTPhbl SKOHOMETPUIECKON MOJIeTTH, BEKTOPHAS U MaT-
puuHas 3anuch. CTpykTypHas ¢popma, mpuBeneHHas (Gopma, UToropast popmMa SKOHOMETPUIECKON
mozenu. [Ipobrnema naeHTuduUKaum.

Tunbsl JaHHBIX: TPOCTPAHCTBEHHBIE, BpEMEHHBIE PSIIbl, MaHenbHble. Crenudukaiis 5)KOHOMET-
pUYECKUX MOjIeIel: OmMOKH crieruuKauu. MeTo sl OlleHUBaHKS TapaMeTPOB B SKOHOMETPH-
YECKUX MOJIEIISX.

N3mepenue npoussoacTBeHHol ¢pyHkuuu. [Tondop nponssoacrsennoi ¢pynkuu. Kpusas o0Oy-
YEHUS U CTPATETUsl KOPIOPALIUH.

OMnupuyueckue uccienoBanus dpdexra Maciitada MpOU3BOICTBA U KPATKOCPOUHBIX 3aTpart.
DKOHOMETpPUYECKAs OIEHKa YKOHOMHH OT MacIITaboB MPOU3BOJICTBA U "KPUBOI 00 ydeHUs".
[Ipocras Monens npeanoxeHus Tpyaa. Pemenne 06 yuactuu B paboueii cuine. PesepsHast 3apa-
6otHas mata. Dddekt moxona u dPdeKT 3amernieHus: Tpu K3MEHEHUH 3apadoTHOM miatel. MHn-
BHlyaJIbHasi KPUBAsl MPEJIOKEHUS TPY/Ia.

JluckpuMuHAIKS B oruiaTe Tpyaa. MeTosl OIleHKH AUCKPUMUHAIINH, TTpolieaypa bivnanepa-
Oakcaku.

DOMIUpPUYECKHUE OLICHKH 3JTACTUYHOCTH MPEJJIOKEHUS Tpy/ia 1o 3apaboTHol miare. [Ipobiaema
ook BeIOOpKH. [Ipobiema sHmOreHHOCTH. BTOpOoe mokoneHne SMIUpUIECKUX UCCIeI0BaHUN



npeuIoKeHus Tpyaa. Mcrnonbp3oBanue BepoATHOCTHBIX MOJIETICH JUCKpETHOro BeIOOpa: Probit,
Logit u Tobit. xoHOMeTpHYECKOE MOJIeTUpOBaHKe 3apaboTHOI iathl. [Iporeaypa Xekmana.

9. Yenoseueckuil kKanuran. Moaenb HHAMBULYAIBHON OTAa4U OT BJIIOXKCHUH B YEJIOBEYECKUM KallK-
tan. BeiBox Monenu Munuepa. I1po0ieMbl 5KOHOMETPUYECKOT 0 OLIEHUBAHUS OTAAYN OT UHBECTH-
U B YEJIOBCUECKUU KaIIuTall.

10.  Ilpumepsl MaKpo 3KOHOMETpHUUYECKHX Mojeneill. MoaenupoBaHie SKOHOMHUUECKOro pocTta. Mo-
nenb Cosoy. DKOHOMETpHUUEcKoe olleHnBanue mojienu Cooy.

Moayb 2 «IKOHOMETPUYECKOEe MOAEJTUPOBAHNE BPEMEHHBIX PSII0B»

Mogaens bokca-J>keHKHHCA.

Mopenu BonaTuinbHOCcTH. OnieHnBanue napametpoB Mozeneir ARCH, GARCH.

Mogenb ornpeesieHus el Ha qoiarocpoutbie akTuBbl (CAPM).

MHuorodakropasie Mmoaenu: MexkBpeMennas mojenb (ICAPM), apoutpaxnas monens (APT). Boi-
60p (akropos, TpexdakropHas moaens Dampr-OpenHua.

CroxacTudeckuil mpouecc CTOUMOCTH aKTHBOB.

EnvHuusblil KOpeHb. TecTbl Ha €AMHUYHBIA KOPEHb.

[TpuuunnocTs. IToaxon Durna-I"peiinmxepa.

Bexropubie mozaenu BpemeHHbIX psjioB (VAR). Monens ucnpasienus omubku (VECM).

TecTsl Ha KouHTerpanuio. IToaxon MoxaHceHa.

Awnh e

©CoNo O

Kpurepun oueHuBaHmsi:

e 10 Ga/utoB — OTBETHI BEPHBI, 0€30IIMOOYHBI, TOUHBI, TOHUMAHUE CYITHOCTH U3JIaraéMoro BO-
mpoca.

e () GayIOB — OTBETHI HE CBSI3aHBI C BOIIPOCAMHM, HAJTUYUE IPYOBIX OIMMOOK B OTBETE, HEMIOHUMa-
HUE CYIIHOCTH M3JIaraéMoro BOMpoca, HEyMeHUE MPUMEHITh 3HaHUSI Ha MPAKTHKE, HEYBEPEHHOCTh U He-
TOYHOCTh OTBETOB Ha JOMOJIHUTEIbHBIC U HABOSIINE BOTIPOCHI.

JlaGopaTopHbie padoThI
TemaTuKa J1aGopaTOpPHBIX PadoOT MO pa3jejaM U TeMaM

Moayab 1 «IkoHOMeTpHYECKOe MOIeIMPOBAHNE MPOCTPAHCTBEHHBIX JAHHBIX»

Tema 1.1. «DxoHOMETpHUYECKAs MOJIENH U MPOOIEMBI IKOHOMETPUUECKOTO MOJEIUPOBAHUSI
JlabopatopHnas padota 1. Cienudukaius 5KOHOMETPUIECKUX Mojiesel B Eviews.

Tema 1.2. «OneHka npou3BOJACTBEHHBIX PYHKINN U QYHKIIUI 3aTpaT»

Jlabopartopnast pabota 2. Onenka npousBojictBeHHon pynkiu Ko66a- [yrnaca.

Tema 1.3. «DxoHOMETpHUYECKOE MOACTUPOBAHNE PHIHKA TPYAA»

Jlaboparopnast pabota 3. OnieHka npeyioKeHus Tpy/a U JUCKPUMUHAIIMY 110 3apa00THOM TIjIaTe.
Tema 1.4. «Monenan MaKpOIKOHOMUKID)

Jlaboparopnast pa6ota 4. Monens Cornoy.

MoayJib 2 «IKOHOMETPHYECKOEe MOIeIMPOBAHNE BPEMEHHBIX PSI/I0B»

Tema 2.1. «DxoHOMETpUYECKHE MOJIETH U METO/IbI aHATH3a BPEMEHHBIX PSIIOB)»

Jlaboparopnas padota 5. Monens bokca-/[)xeHkuHCa 1 MOJIETN BOJIATUIILHOCTH.

Tema 2.2. «MonenupoBaHue IIeH Ha (PUHAHCOBBIE AaKTUBBI MPEANPUATHI PETHOHATHLHON YKOHOMUKH
JlaGoparopras padota 6. Monens CAPM.

Tema 2.3. «CTaniMoOHApHOCTH, MPUUYUHHOCTD U KOMHTETpalus (UHAHCOBBIX BPEMEHHBIX PSII0B)»
Jlabopartopnast pabota 7. BeKTOpHBIE aBTOpErpEeCcCHH.

Kpurepun ouennBanus:

e 5 0anyoB BBICTABISETCS, €CITU O0YYAIOLIUICA: ) BHIIOIHUI paboTy B MOJIHOM 00BEME C CO-
OJr0/IeHueM He00XO0AMMOM TOCIIeI0BAaTENbHOCTH; 0) CAMOCTOSTEIHHO U PAllMOHAIBHO BRIOpas cienudu-
Kalluu MOJIeJIeii; B) TpaMOTHO O0(OpMMII IPEACTABICHHBINA OTYET.



e 0 6anyoB BBICTABISAETCA, €CITU O0YUAIOLIUICS MPAKTUYECKH HE BJIAJICET TEOPETUUIECKUM Ma-
TEepUaIoM, JOMycKas TpyOble OIMOKH, HCTIBITHIBACT 3aTPYAHCHUS B (HOPMYIHUPOBKE COOCTBEHHBIX CYyK-
HeHHﬁ, HCCHOCOGCH OTBCTUTH HA NOMMOJIHUTCIBHBIC BOIIPOCHI.

e  MakcuManpHOE KOTMYecTBO OaiutoB — 35 (3a 7 pador).

3 MeToauyeckne MaTepualjbl, onpeae/siiolue Npoueaypbl OleHUBAHUA 3HAHWA, YMEHUI, HABbI-
KOB M (WJIH) ONBITA AeSATEJIbHOCTH, XaPAKTEPU3YOIIHUX 3TANBI (POPMUPOBAHUS KOMIIETEHIIHI

[Tpouenypsl OLIEHUBAHUS BKJIIOYAIOT B C€0s TEKYLIUII KOHTPOJb U MPOMEKYTOUHYIO aTTECTALIUIO.

Texkymmii KOHTPOJIb YCIIEBAEMOCTH ITPOBOJUTCS C UCIIOJIB30BAHUEM OLIEHOUHBIX CPEACTB, IPE-
CTaBJICHHBIX B 1. 2 JAHHOTO MPUJIOKEHUS. Pe3ynbTaTsl TEKYIIETr0O KOHTPOJISI JOBOAATCS IO CBEICHMS ac-
[IMPAHTOB J0 IPOMEKYTOUHOM aTTECTaLUH.

IIpomexyTouHasi aTTeCTALMA IPOBOIUTCS B GopMe 3a4eTa.

3aueT NpOBOJUTCS IO PACIMCAHUIO NMPOMEXYTOUYHOM aTTecTaluu B yCTHOM Buje. KonnyecTBo
BOIIPOCOB B 3a4€THOM 3alaHuu — 2. OObsBIEHUE PE3yIbTATOB MPOU3BOAUTCS B JIEHb 3aueTa. Pe3ynbrarsl
aTTeCTallMy 3aHOCATCS B BEOMOCTb U YUYETHYIO KapTOUKY aclupaHTa. ACIIUpaHThl, HE NPOLIEALINE IIPO-
MEXYTOUHYIO aTTECTALMIO MO TpaduKy CeCCUH, JOHKHBI TUKBUIUPOBATH 3a/I0JKEHHOCTh B YCTaHOBJICH-
HOM TIOPSIJIKE.



