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1. HEJIX OCBOEHUSA JUCIUIIJIMHbI

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

CKUX MOJIeJIed M METOJIOB aHajM3a JAHHBIX (IPOCTPAHCTBEHHBIX W BPEMEHHBIX PS/IOB), U BhIpabOTKa
MPAKTUYECKUX HABBIKOB KOPPEKTHOTO MCIIOJIb30BAHMSI MHCTPYMEHTOB Ha MpaKTHUKE MpU paboTe co crie-
LUAIU3UPOBAHHBIMU SKOHOMETPUUECKUMHU ITPOrpaMMaMHu.

2. TPEBOBAHMUS K PE3YJIBTATAM OCBOEHUSA JUCHUITJIMHBI

DopmMUpyeMbIE KOMIIETEHLIMHU

Kon

‘ Haumenosanue

[Inanupyemsble pe3ynbTaThl 00yUYeHHUs

Obwenpogheccuonanvrvie komnemenyuu (OI1K)

OIIK-1

CIIOCOOHOCTH CaMOCTOSI-
TEJILHO OCYILECTBIISATH
HAy4YHO-
HCCIIEI0OBATEIbCKYIO Jesi-
TEJNBHOCTH B COOTBET-
CTBYyMOIIEH TIpodeccuo-
HAJIBHO 00JIaCTH 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 TEXHOJIOTHIA B 0071aCTH 3KOHOMETPHKH;
BO3MO>KHBIE OTPAaHUYCHUS TPUMEHEHHUSI 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 TIPOrPaMMHOE 00CCIICUEHHE IS 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 MPUKIIAJHBIX
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 COITMATBHO-
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 SKOHOMETPUICCKOI'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 IPOTPaAMMBI.

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 TAHHBIX)»
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 JIeATENFHOCTH C MOMOIIBIO BepOAbHBIX, JIOTHYECKUX, T€OMETPH-
YECKHMX, areOpandeckux Mojaenend. AnreOpanyeckue Mojaend B (GOpME CHUCTEMBI
YpaBHEHMIA, SHIOTEHHBIC, SK30TCHHbIC MEePEeMEHHBIC, MapaMeTpbl YKOHOMETPHUECKON
MOJIENIM, BEKTOPHAsE U MaTpuyHas 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: OMUOKH 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 oOyueHus u crpaTerus KOpnopamuu. IMIMPHYECKHUe uccienoBanus sgdexra
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 TPYAa».

[TpocTas Mmoaens npennoxxeHus Tpynaa. Pemenne o6 yuactuu B paboueii 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 AUCKPUMUHALUHU, Tipouienypa binanepa-Oakcaku.
DOMIUPUYECKHE OLIEHKHU 3JIACTHYHOCTH MPEATIOKEHUs Tpy/ia Mo 3apaboTHOI miaTe.
[TpoGiiema ommOku BeIOOpKH. [Ipobiema sHAOTeHHOCTH. BTOpOe NmoKoJIeHHe SMITUPH-
YECKUX UCCIEIOBAHUM NpeuiokeHus Tpyaa. Mcnonb3oBaHrne BEpOSTHOCTHBIX MOIENEH
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 OIIEHUBAHUS OTJa4X OT MHBECTUIUH B YEJIOBEUECKUN
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

18

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 aBTOKOPpEJISLUs, 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 KO3pPUIUEHT TUCKOHTHpoBaHUsA. Onpeienenue eHbl IPU OTCYT-
cTBUM apouTpaxa. OCHOBBI MOPT(HETHLHON TEOPUU U ONIPEIEICHNE LIEHBl 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 Pampi-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»

MHuumas perpeccusi. ETMHUYHBIN KOpeHb. TeCTh HA €AMHUYHBINA 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 MOJIeieil Ha (PUHAHCOBBIX PHIHKAX.

OIlK-1
I1K-4




18 JlaGopaTopHble 3aHATUS
10 | Moayas 1 «DKOHOMeTpHYECKOEe MOIETHPOBAHNE MPOCTPAHCTBEHHBIX JAHHBIX)
2 | Tema 1.1. «OxkoHOMETpUYECKAs MOJACIb U MPOOJIEMbI IKOHOMETPUUECKOTO MOJEITHPO-
BaHUS. K-4
[Tpo6uems! crienudukanyy SKOHOMETpUUECKUX Mojieneil. Pemmenne 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
U] MOJIETI MHOKECTBEHHOM perpeccuu: (pyHKIHS 3aTpar.
4 | Tema 1.3 «DKOHOMETPHUECKOE MOJICITMPOBAHNUE PHIHKA TPYIa»
[TocTpoeHune u MHTEpIpETALUs MOJIETH NPeAIoKeHUs TpyAa. OueHka AMCKpUMHUHALIUN 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 Cooy.
8 | Moayasb 2 «JKOHOMETPHYECKOE MOIeJIMPOBAHHE BPEMEHHBIX PSI/I0B)
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 11eH Ha (PUHAHCOBBIC AKTUBBI PEITPUITUI
Mozenb onpeeneHus 1ieH Ha jgoirocpodnbie akTuBbl (CAPM).
Mmuorodakropusie Moaenu: mexkBpemeHHas mojenb (ICAPM), apburpaxnas Moaensb OIlK-1
(APT). Beibop dakropos, TpexdakropHas mozeab Dambl-Operya. CTOXacTHYSCKUI [1K-4
MPOLIECC CTOUMOCTH aKTHUBOB.
OreHKa CTOMMOCTH aKTHBOB MTPEIPHUSITHIA.
4 | Tema 2.3. «CTaniuoOHapHOCTh, IPUUYUHHOCTH U KOMHTETpallvs (PUHAHCOBBIX BPEMEHHBIX
PAIOBY»
Enunuunbiii kopeHb. TecTbl HA €IUHUYHBIA KOPEHbD. OIK-1
[MpuuunanoCTh. [Toaxon Surna-I'peitnmkepa. 1K-4
Bekrophsie Mmogenu BpemeHHbIX pssioB (VAR). Moaens ucnpaBieHus OMmuOKu
(VECM). Tects! Ha kouHTerpauuio. Iloaxon Hoxancena.
[TprMeHeHre BEKTOPHBIX MOJiesiell Ha (DMHAHCOBBIX PhIHKAX.
AyIMTOpHBIC 3aHATHS — 3a04Hast (popma o0yueHust
ﬂ,% = dopmupye-
5 8 BI/IZ[ 3aHATUA, HAUMCHOBAHNUC MOAYJIA, TEMbI U OCHOBHBIX BOIIPOCOB MBIC KOMIIC-
=z 7 TEHIHUU
12 Jleknun
6 Moayasb 1 «IkoHOMeTpHYecKOe MOIeJIMPOBAHNE NPOCTPAHCTBEHHBIX TAHHBIX»
1 | Tema 1.1. «DxoHOMETpHYECKAsE MOJENb U MPOOJIEMBI 5KOHOMETPUUYECKOT'O MOJIEITUPO-
BaHUS».
OcHOBHBIE aCIEKThl YKOHOMETPHUUECKOIO MOJIETUPOBAHUA. DKOHOMETPUUECKHE MOJIE-
JIM KOJIMYECTBEHHBIX B3aMMOCBS3€H MEXIy SKOHOMHUYECKUMHU NepeMeHHbIMU. Onuca-
HUE YKOHOMHYECKON JIeATETLHOCTH C MOMOIIBIO BepOabHBIX, JIOTHYEeCKUX, reomerpu- | OIIK-1
YECKUX, airedpandeckux mojened. Anredpamdeckue Mojaeiaud B (GopMe CHCTEMBI
YPaBHEHUH, SHAOTCHHBIE, SK30I'€HHbIE NIEPEMEHHBIE, MapaMeTpPbl 3KOHOMETPUUYECKOU
MO/, BEKTOpHAsl U MaTpuuHas 3anuchb. CTpykTypHas ¢popma, npuBeeHHas (popma,
UTOroBas opma SKOHOMeTpHuecKoi Mojienu. [Ipobnema uneHTHdUKaLNN.
1 | Tema 1.2. «Bumsl cTaTUCTUYECKHUX JAHHBIX U CHCHH(PUKAIUS IKOHOMETPHUUECKUX MO- OIIK-1
Jenemn. I1K-4




Turbl TaHHBIX: IPOCTPAHCTBEHHBIE, BDEMEHHBIE PsIbl, TaHebHbIe. Creruduxanms
9KOHOMETPUYECKUX MoJiesel: omKnOky cenndukanui. MeToas! OLeHUBaHuUs Hapa-
METPOB B IKOHOMETPUUECKUX MOJECIISX.

Tema 1.3. «OueHka npou3BOJACTBEHHBIX PYHKIIUI U (YHKIMIA 3aTpaT».

N3mepenne npousBoacTBeHHON pyHKIMH. [lon6op mpon3BoACTBEHHOMN (YHKIIUH.
KpuBast 00yueHus ¥ cTpaTerusi KOPIopauuu. DMIMPUYECKHE UccieaoBanus dpdexra
MaciTada mpou3BOACTBA U KPATKOCPOUHBIX 3aTpaTr. DKOHOMETPUYECKas OLIEHKA 9KO-
HOMHH OT MacITaboB IPOU3BOJICTBA U "KpHBO 00ydeHus".

OIIK-1
I1K-4

Tema 1.4. «9KOHOMETPUYECKOE MOJCITUPOBAHHUE PHIHKA TPYIa».

[Tpocras Moaens npennoxeHus Tpynaa. Pemenne 06 yuactuu B paboueii cune. Peseps-
Has 3apaboTHas miara. D¢ ekt goxona u 3hHEKT 3aMeeHus MPU U3MEHEHUH 3apa-
OoTHO¥ mnaTel. MHAMBHIyambHAS KpUBas MPEUIOKCHHS Tpyaa. JuckpumuHaIvs B
omiate Tpyna. MeTo/ibl OlleHKH JUCKPUMUHALINY, nporenypa bannaepa-Oakcaku.
OMIUpPUYECKHE OLIEHKU 3JIACTUYHOCTH MPEUIOKEHHUS TpyAa Mo 3apaboTHOI 11are.
[Tpo6iema ommbku BeiOOpkH. [Ipobiema sHaoreHHocTH. BTOpOe nmokoieHue sMnupu-
YECKUX UCCIIEIOBAHUM NpeUIoKeHus Tpyaa. Mcnonb3oBaHne BEpOSTHOCTHBIX MOJEIEH
JTUCKpeTHOTo BhIOOpa: Probit, Logit u Tobit. DxoHOMeTpHUYECKOE MOIETUPOBaHUE 3a-
pabotnoit matsl. [Ipouenypa Xexkmana. YenoBeueckuid kanutai. Mojesb HHIUBUTY-
aIbHOW OTJIa4M OT BIIO’KEHUU B YeloBeueckuii kanurtai. BeiBoa Mmoaenu Musniepa.
[TpoGieMbl 5KOHOMETPUYECKOTO OLIECHUBAHUS OTJaul OT MHBECTUIUI B UEIOBEUECKUI
KaIuTal.

OIIK-1
I1K-4

Tema 1.5. «Moaenn MaKpOIKOHOMUKI
[TpuMepbl MaKpO IKOHOMETPHUECKUX Mo/iesiei. MoIeIMpoBaHHEe YKOHOMUYECKOTO PO-
crta. Mogens Conoy. DkoHoMeTprueckoe oreHuBanue mojenu Comoy.

OIIK-1
I1K-4

MoayJib 2 «JKOHOMETpPHYECKOe MO/IeJIHPOBAHIE BpEMEHHBIX PSII0B»

Tema 2.1. «DKoOHOMETpUUECKHUE MOJIEIN U METO/Ibl aHAJIN3a BPEMEHHBIX PSI0B»
Mopenu Bpemennbix panoB. MHK, OMHK, nposepka runores. ['etepockenactuu-
HOCTb ¥ aBTOKOppesauus, Koppekuus oreHok. Monens bokca-/[xxenkunca. Mozaenu
BosaTwibHOCTH. OnieHuBanue napamerpoB moaeneidr ARCH, GARCH. Henuneiinbie
monenu GARCH. Muorodakropusie mogenn GARCH.

OIIK-1
I1K-4

Tema 2.2. «MonenupoBaHue 11eH Ha (PUHAHCOBbIE aKTUBBI»

Croxactuyeckuii KO3pPHUIUEHT TUCKOHTHpOBaHUs. Onpenenenne HeHbl TP OTCYT-
cTBUM apOuTpaxa. OCHOBBI NOPT(ETHHON TEOPUH U ONIpe/IeIeHNE 1IEHBl HA OCHOBE
(GYHKIMH TI0JIe3HOCTH. MOJIeNb OIpeieieH s [ieH Ha Toarocpounbie akTusbl (CAPM).
Jonymenns Monemnu.

MHuorodakropHbie Moaenn: MexBpeMeHHas Mojieinb (ICAPM), apoutpaxHas MoeIb
(APT). Beibop ¢akTopos, TpexdakropHas monens Pampi-Operua. CToXacTHUSCKUI
MPOLECC CTOMMOCTH aKTUBOB: mpouecc Bunepa, nmponecc Uto. @opmyna biaska-
IToy3a.

OIlK-1
I1K-4

Tema 2.3. «CTaniMOHapHOCTh, IPUYMHHOCTh U KOMHTETpalys (UHAHCOBBIX BPEMEHHBIX
pAIOB»

MHuumas perpeccusi. ETMHUYHBIN KOpeHb. TeCThl HAa €IMHUYHBINA KOPEHB.
[TpuunnHOCTE. [Tonxon Durna-I"peinmxkepa.

BexTopHbie Monienu BpeMeHHBIX psiioB (VAR). Moaens ucnpaBieHus: OIMOKH
(VECM).

KouHTerpanus BpeMeHHbIX psi1oB. TecTsl Ha KonnTerparmio. [oaxon Moxancena.
[TpruMeHeHHne BEeKTOPHBIX MoJiesiel Ha (DMHAHCOBBIX PHIHKAX.

OIIK-1
[1K-4

JlaGopaTopHble 3aHATHS

ErN o)

MO)Iy.]'[L 1 «:‘)KOHOMeTpH‘leCK06 MOACJIMPOBAHUEC TPOCTPAHCTBCHHBIX TAHHBIX»

Tema 1.1. «DxoHOMETpHUECKast MOJIETb U MPOOIEMBI SKOHOMETPUYECKOTO MOAETHPO-
BaHU.

[Tpob6aems! crienuduKau YJKOHOMeTpruecKux Moaeneil. Pemenue 3anayq. [laket npu-
KJIaAHbIX TporpamMm Eviews.

I1K-4

Tema 1.2 «Ouenka npou3BOJICTBEHHbBIX (YHKIUN U QYHKIMIA 3aTpaT».
[TocTpoeHure u MHTEpIpETaLlnsl MOJIETH MHOKECTBEHHON PErpeccuu Ha MpuMepe mpo-
U3BOICTBeHHOM QyHKIMH pupmbl Buaa Ko66a-/yrnaca. IloctpoeHue u uaTeppera-

OIlK-1
I1K-4




1[Ms1 MOJIET MHO>KECTBEHHOM perpeccuu: GyHKIHs 3aTpart.

Tema 1.3 «DKOHOMETPUUECKOE MOJENMPOBAHUE PBIHKA TPYIa»

[TocTpoeHue u UHTEpIpETALUs MOJIEIH NPpeAsioKeHus Tpyaa. OueHka AMCKPUMHUHALIUN
B omiate Tpyna. [Iponenypa baunaepa-Oakcaku. DKOHOMETPUYECKOE MOIETUPOBAHNE

3apabotHoi maTel. [Iponenypa Xexkmana. Uenoedyeckuid kanuTal. Mojaenb HHIUBU-
JlyaJlbHOM OTAA4M OT BJIOYKEHHI B YEJIOBEYECKUI KanuTaia MuHuepa.

OIIK-1
I1K-4

Tema 1.4. «Monenu MaKpO3IKOHOMUKH
Mogens Coioy. DxoHOMETpUUYeCcKoe olleHuBanue mozenu Colioy.

I1K-4

MonayJb 2 «IKOHOMETPHYECKOE MOJAEJINPOBAHNE BPEMEHHBIX PST0B»

Tema 2.1 «MopenupoBaHue 1IeH Ha (UHAHCOBBIE AKTUBBI MPEIITPUSTHII

Moens ornpeaeneHus el Ha goiarocpounsie aktuBbl (CAPM).

Mmuorodakropusie Mmogenu: mexspeMmenHas Monenb (ICAPM), apbutpaxHnas Moenb
(APT). Beibop daxropos, TpexdakropHas Mojaeiab Pamp-Dperya. CTOXaCTHUCCKHUIA
IPOIECC CTOMMOCTH aKTHUBOB.

O1ieHKa CTOMMOCTH aKTHBOB Ha TIPS IPUSTHSIX.

OIlK-1
I1K-4

3.2. CamocTosiTeJibHast padoTa acnUpaHTa — o4Has popma o0yueHus

Koin-Bo
4acoB

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

Dopmupye-
MBIE KOMIIE-
TECHIUU

TEMLI, pa3iaeiibl, BLIHECCCHHbIC HA CAMOCTOATEIbHYIO MOATOTOBKY

16

Tema «CoBpemeHHbIE TPOOIEMBI IKOHOMETPUUECKOT'O MOJIETUPOBAHUS»
CoBpeMmeHHbIe TPOOIeMbl SKOHOMETPHUUYECKOTO MOJECIMPOBAHMS: IPUYUHHOCTb, HH-
JIOT€HHOCTh, MHTEPIPETUPYEMOCTD PE3YJIbTATOB.

OIIK-1

18

Tema «BpemMeHHBIE psAlibl B SKOHOMETPUUECKUX UCCICIOBAHUAX

Pemrenne npakTuueckon 3a1a4n Ha OCHOBE PEajbHbIX JJAHHBIX THUIIA BPEMEHHBIE Psi-
JIbl B COOTBETCTBUH C HAIIPABJIEHHOCTBIO MPOTpaMMbl « JKOHOMHKA U YIIPABICHUE
HAPOJTHBIM X03HCTBOM (MEHEIKMEHT)».

OIIK-1
I1K-4

16

1. CamocTosTeNnbHBINH pa300p KOHKPETHBIX CUTYyalMi. Mcronp30BaHue B KauecTBE
KelCOB NPUMEPOB MPUMEHEHUS] SKOHOMETPUUECKUX METO/I0B B COLIMATIBHO-

JIEHHOCTBIO ITPOTPaMMBI « IKOHOMHKA M YIIPABJIEHHUE HAPOIHBIM X03SIHCTBOM (Me-
HEJDKMEHT).

«IKOHOMHMKA U YIIPaBICHHE HAPOIHBIM XO3S5ICTBOM (MEHE/DKMEHT)». Hanummre pe-
[IEH3UIO Ha MIPEJICTAaBJICHHYIO CTaThio. 1) PaccMaTrpuBaeT u 1aHHas CTaThs HHTEPEC-
HbIe Bopockl? 2) Hackoabko 000CHOBaHBI OTBETHI aBTOPOB HA JJAHHBIE BOTIPOCHI? 3)
3HAKOMBI JIU aBTOPHI C JIUTEPATYPOU 10 JaHHOMY Bonpocy? 4) [IpoBoautcs nu Teo-
PETUYECKUN aHATTU3 B IAHHOW CTaThe U SBIISETCA JIU Teopus opuruHansHoi? 5) [po-
BOJUTCS JIM SMIUPUUECKUI aHAIU3 U SIBISETCS JIU SMIUPUUECKUIN aHAIN3 OPUTHU-
HaibHBIM? 6) Mcnonp3ytoT Jiu aBTOphI noaxoasdime nanueie? 7) Kak Heo6xoanumo
aBTOpaM YJIy4YlIUTh aHAIU3?

SKOHOMHMYECKHUX MCCIEI0BAaHMAX Ha caliTe Www.statsoft.ru B coorBeTcTBHH C HarrpaB-

2. CamocTOATENBHOE HANIMCAHUE PEIICH3MH Ha CTAaThI0, BRIOPAHHYIO 00YJarOIIUMCS U
COIIACOBAHHYIO C MIPENOJaBaTeIEM B COOTBETCTBUY C HAIIPABICHHOCTBIO IPOTPaMMBbl

OIIK-1
[1K-4

50

O01mas TPy10eMKOCTh CAMOCTOSITE/IbHOM padoThlI (Yac.)

IloaroroBka K 3auery



http://www.statsoft.ru/

CamocrosiTeibHas pa0oTa acnupaHTa — 3a09Has opMa 00y4eHHUs

glg @ Dopmupye-
5 g BI/IH 3aHATUSA, HAUMCHOBAHNUC MOAYJId, TEMbl U OCHOBHBIX BOIIPOCOB MBbIC KOMIIC-
7 TEHUUHU
Tembl, pa3aeiibl, BBIHECEHHbIC HA CAMOCTOSITEJILHYIO IOATOTOBKY
24 | Tema «CoBpeMeHHBIE TPOOIEMBI SKOHOMETPHUECKOTO MOJICTTUPOBAHUS
CoBpemeHHbIe TPOOIEMbI SKOHOMETPUUECKOTO MOIETUPOBAHUS: TPUUUHHOCTD, DH- OIlK-1
JIOTEHHOCTh, UHTEPIIPETUPYEMOCTD PE3YJIbTATOB.
26 | Tema «BpemeHHBIE psiibl B 9KOHOMETPUUYECKUX UCCIIEIOBAHUSIX)
Pemrenne npakTuuecKkou 3a1a4n Ha OCHOBE PEajbHbIX JaHHBIX THUIIA BPEMEHHBIE Psi- OIIK-1
Jbl B COOTBETCTBUH C HAIIPABJIEHHOCTBIO MPOTPaMMBbl « DKOHOMUKA U YIIPaBJICHUE [1K-4
HApPOJHBIM X03HCTBOM (MEHEIKMEHT)».
36 | 1. CamocrosTenbHbIi pa30op KOHKPETHBIX cuTyaluid. Mcnonp3oBaHue B kKauecTBe
KECOB IPUMEPOB PUMEHEHUS SKOHOMETPUYECKUX METO/I0B B COLIUAIBHO-
HKOHOMHYECKUX MCCIIE0BAaHUAX Ha caiite Www.statsoft.ru B cooTBeTcTBIHM C HampaB-
JIEHHOCTBIO ITPOrpaMMbl « JKOHOMHUKA U YIIPABJIEHUE HAPOAHBIM X031HCTBOM (Me-
HEJDKMEHT) .
2. CamocTOATENBHOE HANIMCAHUE PEIICH3UH Ha CTAaThi0, BEIOPAHHYIO 00yUJatonIMCs U
COTIIACOBAHHYIO € IIPENIOAABATENEM B COOTBETCTBUH C HANPABICHHOCTBIO IPOrPAMMEL | e ¢
«IKOHOMHKA U YIPaBICHUE HAPOIHBIM XO3S5ICTBOM (MEHE/DKMEHT)». Hanummre pe- K-4
LIEH3UIO Ha MPEJICTaBJICHHYIO CTaThio. 1) PaccMaTrpuBaeT nu 1aHHas CTaThsl HHTEPEC-
HbIe Bonpockl? 2) Hackoabko 000CHOBaHBI OTBETHI aBTOPOB Ha JIaHHBIE BOIIPOCHI? 3)
3HAaKOMBI JI1 aBTOPHI C JIMTEPATypoit 1o JaHHoMYy Boripocy? 4) [IpoBoautcs nu Teo-
pPETUYECKU aHaNIU3 B IAHHOW CTaThe U SBIISIETCA JIU Teopus opuruHainsHoit? 5) [po-
BOJUTCS JIM SMIUPUUECKUI aHAIIU3 U SIBJISETCS JIU SMIUPUUECKUI aHAJIU3 OpUTHU-
HabHBIM? 6) McrIonb3yIoT Jn aBTOphI noaxosmue nanaeie? 7) Kak Heo6xoanmo
aBTOpaM YJIy4lIUTh aHAIU3?
86 | O6mas Tpya10eMKOCTh CAMOCTOAITE/ILHOM padoThl (4ac.)
4 IloaroroBka K 3a4erty
4. ®OHJI ONEHOYHbBIX CPEACTB
CrpykTypa u copepkaHue (pOoHAa OLEHOUYHBIX CPEACTB [yl MPOBEACHUS TEKYIIEH U IPOMEKYTOU-
HOM arrecTanuu npeacrasieHsl B [Ipunoxxenun 1 k pabodeii mporpaMMe AUCHUITIUHBL.
5. YYUEBHO-METOANYECKOE U UTH®OOPMAIINOHHOE OBECIIEYEHUE
AN CHUIIINHBI
Ne | BrixogHnle qaHHbIe | KonngecTBo sK3eMIUISIPOB
5.1. OcHoBHas JuTEepaTypa
http://biblioclub.ru/index.
1 ITytko b. A., Kpemep H. I1I., Kpemep H. III. OxoHoMeTpuKka: yueo- php? page—booki&ld—118251
| k. M. TOmumi-Tlana, 2012, HEOTpaHUYEHHBIN JOCTYN JUIs
3apETUCTPUPOBAHHBIX TOJIb-
30Baresen
2 OxoHnomertpuka: yueOHuk / [lon pen. M.U. Enuceesoii. — M.: IOpaiir, 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. DOxoHomerpuka: yaueouuk. MockBa: [lam- | HeorpaHMYEHHBIH JOCTYII AT
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
" | mocobue / A. C. Benmmuko. — CaparoB: By3zoBckoe oOpa3oBanue, 7403.html



http://www.statsoft.ru/

2016. — 66 c.

https://biblioclub.ru/index.ph

2 = id=
Kapraes @. C., JIykam E. H. Dxonomerpuka. Mocksa: IIpocnexr, 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 3aPETUCTPH-
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 HEOOXOAMMOCTH IO 3aSBJICHUIO 0OYYAIOMIETOCs ¢ OTPAHUYCHHBIMUA BO3MOXKHOCTSIMH 370POBBS
y4eOHO-METOJUUECKUEe MaTepuallbl PEAOCTABISIOTCS B (OpPMax, alalTUPOBAHHBIX K OTPAHUYEHUSAM
3I0POBBSI U BOCTIpUATHS WH(popManmu. J{Js M1 ¢ HapyIICHUsIMHU 3peHus: B ¢popMme ayanodaiina; B
nedaTHoi (opMme yBeIMUYEHHBIM pudToM. /i 1Ll ¢ HapyIIeHUSIMHU Ci1yXa: B (hopMe 3JIeKTPOHHOIO
JIOKYMEHTa; B reyaTHoW ¢opme. [l nuil ¢ HapyUIEHUSIMH ONOPHO-JBUraTENIbHOTO arrapaTa: B
(opMe MEKTPOHHOTrO JJOKYMEHTA; B Ie4aTHOH (opme.

6. MATEPHAJIBHO-TEXHUYECKOE OBECIHEYEHUE JUCHUITJIMHBI (MOAYJISA)

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

IJIEKTOBaHbl HEOOXOIMMON CIENMATU3UPOBAHHON yueOHON Me0eNblo U TEXHUUECKUMHU CpeACTBaMH 00Y-
yeHus. s mpoBeieHus JIGKIIMOHHBIX 3aHATHI MCIIONB3YyeTCsl IeMOHCTpallMoHHoe o0opynoBanue. Jlabo-
paTOpHbIE 3aHITHSI POBOJSATCS B KOMIIBIOTEPHBIX Kilaccax, paboure MecTa B KOTOPBIX 000pyA0BaHbI He-
00XOAMMBIMH JINLIEH3UOHHBIMU MIPOTPAMMHBIMU CPEJICTBAMH U BBIXOJIOM B MIHTEpHET.

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

MeTtoauyeckue ykazaHus IO OCBOCHMIO AUCLHUIIIMHBI ITpecTaBieHsbl B [Ipunoxenun 2 k padboueit

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
https://biblioclub.ru/index.php?page=book_red&id=276567&sr=1

®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
npodeccrnoHabHOI 001aCTH C NCTIOIB30BAHIEM COBPEMEHHBIX METOAOB HCCIIEI0BAHIA U HHPOPMAIMOHHO-

KOMMYHUKAIIMOHHBIX TEXHOJOT UM

3HaTh: TEOPHIO MO MPUKIIAJTHON KO-
HOMETPHUKE, COBPEMEHHBIE METO/IbI
9KOHOMETPUYECKOI0 aHaIM3a; BO3-
MOJKHOCTH COBPEMEHHBIX HH(OpMa-
IMOHHBIX TEXHOJIOTUH B 00J1aCTH
SKOHOMETPHKH; BOZMOKHBIE OTpaHH-
YeHHs IPUMEHEHHUS SKOHOMETpHYIe-
CKHX METOI0B

Bocnpou3BoauT 0OCHOBHBIE OII-
WY TTAKeTa MPHUKJIAJTHBIX TPO-
rpaMMm

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

JIP 1-7

YMeTb: IPUMEHSTh 9KOHOMETpHYe-
CKHE METOJbI IS PELICHHUS MIPU-
KJIAJIHBIX 33]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 3HAHHHA B 00JIACTH JKO-
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 TOJTYYCHHBIX
pe3yibTaToB

JIP 1-7, UT3

TIK-4 — criocoOHOCTEIO B COOTBETCTBHH C HaMpaBJICHHOCTBIO IPOrpaMMbl IMIPUMEHATH 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, OLICHKHU Ka4€CTBa JaHHBIX Hﬁ6J’IIOZ[CHPIfI 1 UHTEPIIPETALINU PE3YIHTATOB

3HaTh: COBPEMEHHBIC DKOHOMETPUYIC-
CKHEC MOJCIIN U MCTO/bI

I/I3yquI/1e TEOPUHN U IMMOATOTOB-
Ka K coOece0BaHHIO 10 MPH-
MCHSICMBIM MOACIIAM U METOAaM

3HaHME TPUMEPOB IPUMEHEHUS
MOJIeNIel 1 METOJIOB U3 pa3iny-
HBIX Chep IKOHOMHUKH; COOTBET-
CTBHC HpeI[CTaBJ'IeHHOf/'I B OTBC-
Tax UHPOPMAIMK MaTepraIam
JIEKIMH ¥ y4eOHOH JTUTepaTyphl,
CBEJICHUSIM U3 MH(POPMAIHOH-
HBIX pecypcoB MHTEpHET

K/C (Bonpocsl
1-19)

YMeTh: HHTEPIPETHPOBATH PE3YIIb-
TaTBl 5KOHOMETPHUIECKOTO MOJICIH-
POBaHUS B COOTBETCTBUH C HAIIPaB-
JICHHOCTBIO TIPOTPAMMBI

AHaIM3UpyeT MOJTyYSHHBIE C
UCIIOJIb30BAHHEM IMTAKETA TPH-
KJIaTHBIX TIPOrPaMM pe3ybTa-
TBI MOJIEIMPOBAHUSI [IPH pele-
HUM 33J]a44 B COOTBETCTBHH C
HAIpPaBJIEHHOCTHIO IPOrPAMMBI
(OxoHOMUKA U yIpaBJIcHHE
HapOJIHBIM X03sIHCTBOM (Me-
HEJKMEHT)

KoppekTHOoCTb Moy4eHHbIX Ha
OCHOBE MO/IEJIMPOBAHUS BBIBO-
JIOB U pEKOMEHalui Ipu pe-
IIEHUH 33291 B COOTBETCTBHH C
HaIPaBJIEHHOCTbIO POTPaMMBbI
(OxOHOMHKA U yIpaBJIeHHE
HAPOJHBIM X03HUCTBOM (Me-
HEJKMEHT)

JIP 1-7, K3,
nuT3

BrageTs: HaBBIKAMH MTOCTPOCHUS
9KOHOMETPHUYECKHX Mojeel B chepe
JIeATEIIbHOCTH C TIOMOIIIBIO ITAaKETOB

Crneunduuupyer 1 uIeHTUPH-
LUPYET SKOHOMETPHIECKYIO
MO/IeIb Ha OCHOBE MMEIOIIUXCS

ApryMEeHTHPOBaHHOCTH BHIBO-
JIOB M PEKOMEH/IAINi, COOTBET-
cTBHE BBIOpaHHOM crienuduka-

JIP 1-7, K3,
UT3




MPUKIIATHBIX POTPAMM B COOTBET-
CTBHH C HAIIPAaBJICHHOCTHIO MPO-
TPaMMBI

(MM IOZITOTOBJICHHBIX ) CTATH-
CTUYECKHUX JIAHHBIX C HCIOJb-
30BaHUEM IaKeTa MPUKIATHBIX
MPOrpamM JIJIsl pELIeHUsI 3aa4K
B COOTBETCTBHH C HANPABJICH-
HOCTBIO TIpOorpamMMbl (DKOHO-
MHKa ¥ YIIPABJIICHUE HAPOIHBIM
X03HCTBOM (MEHEKMEHT)

1IMM MOJIEJIH pellaeMou 3aiaqe,
COOTBETCTBHUE MPUMEHIEMBIX
METO/IOB OIICHUBAHUS JaHHBIM H
MOJICIU TIPY PEIIeHUH 3a1a49H B
COOTBETCTBUH C HAIIPABJICHHO-
CTBIO ITporpamMmbl (DKOHOMHUKA
U ynpaBjieHHe HapOIHBIM XO-
3SIUCTBOM (MEHEKMEHT)

K — konnoxeuym, C — cobecedosanue, JIP — nabopamopras paboma, K3 — keiic-3adaua, UT3 — unousudyaipnoe mgopueckoe
3adanue.

1.2 llkanbl OLICHUBAHUSA:
Tekyuit KOHTPOJIb YCIIEBAEMOCTH M IMPOMEXKYTOYHAsl aTTECTallds OCYIIECTBISIETCS B paMKax
HaKOIHUTEJIbHON OAJITbHO-PEUTUHTOBOM cucTeMbl B 100-0a/uibHOM HIKae:

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

2. TunoBble KOHTPOJIbHbIE 33/IaHUS WJIM HHbIe MaTepuajbl, He00X0AMMBbIe /IS OLEeHKH 3HAHWI,
YMEeHUii, HABBIKOB M (MJIM) ONBITA JeSITeJIbHOCTH, XapaKTepPU3yoImuX 3Tanbl GopMUPOBAHUS KOM-
NneTeHIUil B mMpouecce 0CBOeHMsI 00pa30BaTeJIbHOM MPOrPaMMBbl

Bomnpocs! k 3a4ery

1. OcHOBHBIE aCTIEKTHI 5KOHOMETPUYECKOTO MOACIMPOBAHUS. DKOHOMETPUUECKUE MOJICTH KOJIHYE-
CTBEHHBIX B3aMMOCBSI3€H MEX1y SKOHOMHUYECKHUMH IT€PEMEHHBIMHU.

2. OmnwucaHue YKOHOMUYECKOU JISATSIHBHOCTH C TTIOMOIIBIO BepOaTbHBIX, TOTHICCKHUX, TEOMETPUICCKUX,
anredbpanvecknx Mojeneil. Anredpandeckue Mojenu B (GopMe CUCTEMBbl ypPaBHEHUH, SHIOTEHHBIE,
9K30TCHHBIE TIEPEMEHHBIE, TTapaMeTPbl SIKOHOMETPUIECKON MOJIETTH, BEKTOPHAS U MAaTpUYHAS 3aITUCh.
CrpykrypHas popma, npuBeaeHHas hopma, utoroast popma skoHomMeTpudeckoir moaenu. [Ipo0Gie-
Ma WICHTU(DHUKAITIH.

3. Tumbl naHHBIX: TPOCTPAHCTBEHHBIC, BPEMEHHBIE PsA/Ibl, TaHeNbHbIe. Crenudukays 3KoHOMeTprude-
CKUX MOJIeJIei: OmrOKY crienudukanui. MeToIbl OIICHUBAHUS TAPAMETPOB B IKOHOMETPHUECKUX
MOJIETISIX.

4. Uzmepenue npousBoacTBeHHON PpyHkuuu. [londop npousBoacTBeHHoi pyHkimu. Kpusas oOyueHus
U CTpaTerus Koproparuu.

5.  Dwmnupuueckue uccienoBanus 3gdexra Maciradba Iporu3BOACTBA U KPATKOCPOUHBIX 3aTpaTr. KO-
HOMETpHUYECKas OlleHKa YKOHOMUHU OT MacIITabOB MPOU3BOICTBA U "KPUBOM 00yueHHs "

6. IIpocrast Monenp nmpeiokeHus Tpyaa. Pemenue 06 yuactuu B paboueii cuite. PesepBHast 3apaboTHas
wiara. OddexT noxona u ekt 3ameleHus Ipyu U3MEHEHUH 3apadoTHOM miaTel. MHAMBUAYaTbHAS
KpUBasi IPEIJIOKEHHS Tpy/ia.

7. JluckpuMuHAIMS B orjiate Tpyda. MeTobl OIEHKU AUCKpUMUHAIINY, ITpolieaypa biunnepa-
Oakcaku.

8. DOmMmnupuueckue OleHKH 3JIacCTUYHOCTH MPEIOKEHHsI Tpy/aa o 3apaboTHoi tiare. [Ipobaema
omuOku BIOOPKU. [Tpobnema suorerHoct. Bropoe nokosjgeHne sMmupruueckiux UCCie0BaHul
npeaoxeHus Tpynaa. Mcnonb3oBanue BEpOSTHOCTHBIX MOJIENel TUCKPETHOTO BeiOopa: Probit, Logit
u Tobit. DxoHOMETpHUecKoe MoJeIpoBaHKe 3apaboTHOM miaTsl. [Iponenypa Xexkmana.

9. UYenoseueckuit kanuTaa. Mojelnb HHANBUAYAIBHON OTa4d OT BIIOKEHUH B UETOBEUECKUIN KalUTal.
BriBoa moznenu Munniepa. [Ipo6iaeMbl 5JKOHOMETPUUYECKOTO OLIEHUBAHUS OTJa4l OT MHBECTUIIUH B
YEeJIOBEYECKUHN KaluTall.

10. TIpumepsl MaKpoO IKOHOMETPHUECKUX MoJieneld. MoaenupoBaHre SKOHOMHYECKOTO pocTa. Moienb
Cosoy. DKOHOMETpHUYECKOE OlleHHBaHue moaenn Conoy.

11. Mogens Bokca-/[)xeHKHHCA.

12. Mopenu BonatmibHOCTH. OniennBanue napamerpoB mojeieit ARCH, GARCH.

13. Mogpens onpeenieHus 1eH Ha Aoiarocpodnbie akTusbl (CAPM).

14. MHorodaktopHbIe Mojen: MexBpeMeHHas mojieis (ICAPM), apoutpaxuas moaens (APT). Beioop
bakTopoB, TpexdakropHas mojenb Dambel-DOpenua.

15. CroxacTuueckuil mpoLecc CTOMMOCTH aKTUBOB.



16. Enunuunbi KopeHb. TecThl Ha € IMHUYHBIA KOPECHbD.

17. MpwunnanocTh. [Toaxon Durna-I'peiinmkepa.

18. Bekropubie Moaenu BpeMeHHbIX psiioB (VAR). Monens ucnpasienus onmmbku (VECM).
19. Tectsl Ha kounTerparmuio. [Toaxon Noxancena.

Kpurepun oueHuBaHus:

e orenka «3auer» (50-100 6amioB) BHICTABISAETCS, €CITU U3JI0KEHHBIN MaTepuall (aKTHUYECKH BEpEH,
aCTIMPaHT JIEMOHCTPHPYET HAIWYHE TIYOOKHMX MCUEPIIBIBAIOLINX 3HAHUN B 00bEeMe NMPONAEHHON
MIPOrpaMMbl AUCHHUILIMHBI B COOTBETCTBUHU C IMOCTABJIEHHBIMH MPOTpaMMOi Kypca IeJIsIMU U 3a1a-
yamMi 0OYy4EHHUs; NIpaBUIIbHBIC, YBEPEHHbIE JIEHCTBUS IO IPUMEHEHUIO IOJIYYEHHBIX 3HAHUN Ha
MIPaKTHKE, TPAMOTHOE U JIOTUYECKH CTPOMHOE M3JI0KEHHWE MaTepuaia IpU OTBETE, YCBOEHUE OC-
HOBHOM Y 3HAKOMCTBO C JIOIIOJIHUTEIbHOU JINTEPATYPOIA;

e oleHKa «He3zaueT» (0-49 GaiioB) BRICTABISETCS, €CJIM OTBETHI aCHUpPaHTa HE CBS3aHbI C BOIPOCa-
MU, HaJTM4Ke TPyOBIX OMIMOOK B OTBETE, HEMOHUMAHUE CYIIHOCTH M3JIaraeMoro BOmpoca, HeyMe-
HUE IPUMEHATh 3HaHUS Ha IPAKTUKE, HEYBEPEHHOCTh U HETOUHOCTh OTBETOB HA JJOTIOJHUTEIbHbBIE
Y HaBOJIALIME BOIIPOCHI.

Keiic-3aganue
3ananme.
1. ChopmupoBath 6a3y CTaTUCTUYECKHX JAHHBIX IO CIEAYIOIIMM IEPEMEHHBIM: JOXOJHOCTh O€3pUCKO-
BOTO aKTHBA, JOXOIHOCTHh PBIHKA, JOXOIHOCTH IISATH AKTUBOB, BHIOPAHHBIX OOYYArOIIMMCS CaMOCTOS-
TEJIbHO W MPHUHAISKAIIMX BUIY SKOHOMUYECKOH IEATeNbHOCTH COTJIAaCHO HAIpaBIEHHOCTH 0Opa3oBa-
TEJBHOM MpOorpamMMbl (HanpuMmep, KICTOUHUK nHpopmarmn — MMBB).
2. BBINONHUTB ONMCATeNbHbIM aHAJIN3 UMEIOIUXCsl JaHHBIX. ClienaTh BbIBO/IBI.
3. [TocTpouTh MOAENH I OMIMCAHUSI M IPOTHO3MPOBAHUS JJOXOJHOCTH BHIOpaHHBIX akTUBOB. [locnennue
ISTh HaOJIIOJJICHUH UCII0JIb30BaTh B KaueCTBE IK3aMeHyoulel BbIOopku. Cenarh BBIBOIBI.
4. ITocTpouTh MOJIENHN AJIsl pUCKA MHBECTUIIMI B BEIOpaHHBIC aKTHBHI. C/1e1aTh BHIBOBI.
5. Pe3ynbTarel 0pOPMUTE B BU/I€ OSACHUTEIBHON 3aIIMCKH.

HMHCcTpyKIus W/MIN MeTOANYECKHe PEKOMEHIAIHH 110 BHINOJHEHU IO

B kadectBe HHPOPMAIINU KCITOIB30BaTh JOCTYITHBIC B CeTH MIHTEpHET CTaTUCTUYECKHE JaHHBIC.

Mogenu IO/KHBI OBITH TOCTPOEHBI C HCIOJIB30BAHHMEM JIFOOOr0 MakKeTa MPUKIATHBIX MPOrpaMMm —
Eviews, Excel, SPSS u ap. 6e3 orpanudeHusi.

Kpurepun oneHuBanus:

25 Ganna — Keiic-3aanie penieHo BEpHO, pe3yiIbTaThl HHTEPIPETUPOBAHBI, HCIOIB30BAUCH MIPU pellle-
HUU a/IEKBaTHBIE METO/IbI;

15 6amna — Keiic-3aiaHie pelieHo BepHO, OTCYTCTBYIOT KOMMEHTApUHM K PEIEHHI0, OCHOBaHHBbIE Ha
a/IeKBaTHBIX METOMAX;

0 6amnoB — Kelic-3ajaHue perieHo HEBEPHO.

Tembl HHIAUBUAYAJIBbHBIX TBOPYCCKHUX 3aJaHuH

NuauBuayanbHble TBOPYECKHE 32 IaHUA:

MopenupoBanue JOXOAHOCTEN U pUCKa (DMHAHCOBBIX aKTUBOB HA POCCHUIICKOM PBIHKE.
MopenupoBaHue MpeasioKeHUs Tpyaa.

OreHKa TUCKPUMHUHAIIMA B OIUIaTE TPY/a HA POCCUIICKOM PBIHKE.

MopenupoBaHrue SJKOHOMUYECKOTO POCTA.

MoaenupoBaHre THHOBAIIMOHHOM JAESATEIbHOCTH 10 JAHHBIM O POCCUMCKUX PETHOHAX.
MopenupoBaHue ypoBHS MPECTYMHOCTH 110 JAHHBIM O POCCUUCKUX PETHOHAX.
JleTepMUHAHTHI YPOBHSI )KH3HU HACETICHUS.

MopenupoBaHue JeTEPMUHAHT BHEITHEAKOHOMUYECKOM 1€ATEbHOCTH.
MopenupoBanue AesITETHHOCTH MAJIBIX MPEANPUITHI HA YPOBHE PETHOHOB.

10 JleTepMHHAHTHI LIEH HA XKUJIbE HA BTOPUYHOM PBIHKE HEJIBUKUMOCTH.

11. JlerepMuHAHTHI 1IeH HA HEPTH.

12. PediTunr 0aHKOB: MOJENIH U METOIBI.
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13.
14.
15.
16.
17.
18.
19.
20.
21.
22.
23.

JuHamuka 1 (pakTopbl HHIALNN B COBPEMEHHON POCCUHCKOM SKOHOMHUKE.

[Iporuo3upoBanue croT-Kypca poccuiickoro pyoss k gosmapy CIIA.

Junnamuka u nerepmunantsl BBIL.

AHanmM3 1eTepMUHAHT 3apa00THOM IIJIAThI U IOXOOB.

DKOHOMETPUYECKUM aHATIU3 CIIPOCca Ha SJIEKTPOIHEPTHUIO.

MopenupoBaHue U TPOTHO3UPOBAHUE COBOKYITHBIX UHBECTULIUM.

DOMnupuyeckas OLIEHKa OTJIa4M OT YEJIOBEUECKOro Karuraa.

MonenupoBaHue IeTEpPMUHAHT POZHUYHOU TOPTOBJIH (ITOKa3aTelb BHIOMPACTCS aCIIUPAHTOM).
MopenupoBanue JETEPMUHAHT MIATHBIX YCIYT HACEJICHHUIO.

MonenupoBaHue 1eATeIbHOCTH TPAHCIIOPTHON OoTpaciiv (MoKa3aTellb BEHIOUPACTCS aCIIUPAHTOM).
MonenupoBaHue IeATEIHbHOCTH CTPOUTEIBHONM OTpaciiu (TI0Ka3aTeNlb BEHIOMPASTCS ACIUPAHTOM).

Kpurepun oueHuBaHus:

30 GamnoB - comepkaHue pabOTHI MOJIHOCTHIO COOTBETCTBYET TEME; IIyOOKO M apryMEHTHPOBAHO
pacKpbIBaeTCsl TEMA; JIOTMUECKOE U MOCIIEI0BATENbHOE U3JI0KEHUE MBICIIEH; HAMCAHO MTPaBUJIbHBIM
JUTEPATYPHBIM SI3IKOM U CTUJIMCTHYECKH COOTBETCTBYET COAEP)KAHUIO; 3aKIIOUEHHE COAECPIKUT BBI-
BOJIbl, JIOTUYHO BBITEKAIOUINE U3 COAECPKAHUSI OCHOBHOM 4acTH;

20 6amoB - 1OCTATOYHO MOJHO U yOeIUTENIbHO PACKpPhIBAETCS TeMa C HE3HAUUTEJIbHBIMU OTKJIOHE-
HUSIMH OT HEe; B OCHOBHOI 4acTH JIOTMYHO, CBSA3HO, HO HEJOCTATOYHO MOJIHO J0KA3bIBA€TCS BBIABU-
HYTbII TE3UC; UMEIOTCS HE3HAUUTENIbHbIE HApYILIEHUS MOCIEI0BATEIbHOCTH B U3JI0KEHUM MBICIIEH;
3aKJIFOYEHHE COACPIKUT BBIBOJIbI, IOTMYHO BBITEKAIOLINE U3 COJCPKAHUS OCHOBHOM 4acTu;

5 OaisIoB - B OCHOBHOM PAacKphIBaeTCs TE€Ma; JaH BEPHBIH, HO OJHOCTOPOHHHUI WM HEIOCTATOYHO
MIOJIHBI OTBET Ha TeMY; OOHApY>KMBAeTCs HEJOCTATOYHOE YMEHHE JeaTh BbIBOJABI U 0000LICHHUS;
BBIBOJIbI HE [TOJIHOCTHhIO COOTBETCTBYIOT COJIEPKAHUIO OCHOBHOM YacTH;

0 6a/10B - TeMa MOJHOCTBIO HEPACKPHITA; XapaKTepU3yeTCsl ClydailHbIM pacloyioKeHUEM MaTepua-
J1a, OTCYTCTBUEM CBSI3U MEXKAY YacTSIMHU; BBIBOJbI HE BBITEKAIOT U3 OCHOBHOM 4acTU; MHOTOYUCIICH-
HbIE€ 3aMMCTBOBAHUS TEKCTA U3 APYTUX UCTOUHUKOB.

BOl'lpOCLI AJisi KOJNIOKBUYMOB, co0eceToBaHNSA

MOIlyJ'[b 1 «3KOHOMeTpI/I‘{QCKOC MOAC/IMPOBAHUE MPOCTPAHCTBCHHBLIX JAHHBIX>

1.

OcCHOBHBIE acTIEKThl IKOHOMETPUUECKOTO MOJCIUPOBAHUS. DKOHOMETPUYECKUE MOJIENIH KOJIH4e-
CTBEHHBIX B3aMOCBSI3€H MEXy JKOHOMUYECKHMH ITE€PEMEHHBIMHU.

OnucaHyne S5KOHOMHUYECKOH 1eATEIbHOCTHU C IIOMOILBIO BEpOaJIbHBIX, JIOTHUECKUX, FTEOMETpHYE-
CKUX, aJlre0pandeckux Mojesei. Anredpandeckue MoAenu B popMe cucTeMbl ypaBHEHUH, SH0-
TeHHbIE, DK30T€HHBIE IIEPEMEHHBIE, TapaMeTPbl SKOHOMETPUUECKON MOJIEH, BEKTOPHAsI U MaT-
puuHas 3anuck. CTpykTypHas popma, npuBereHHas popma, UTOroBast popma 3JKOHOMETPUUECKON
mozenu. [Ipobrnema naeHTuduKaum.

Tumnbl JaHHBIX: TPOCTPAHCTBEHHBIE, BpEMEHHBIE PsiJibl, MaHedbHbIe. Crenudukanms 3KOHOMET-
pUYecKUX Mojiese: ommoku crenupukanud. MeTopl OlleHUBaHUs TapaMETPOB B SKOHOMETPHU-
YECKUX MOJCIIAX.

N3mepenue npousBoacTBeHHol GpyHkuuu. [Tonbop nponsBoacreenHon ¢pyukuu. Kpusas o0Oy-
YEHMSI U CTPATErusl KOPIIOpALUH.

DOMnupuyueckue uccienoBanus dpdexra Maciitada MpOU3BOICTBA U KPATKOCPOUHBIX 3aTpart.
DKOHOMETpUYECcKas OlleHKa SKOHOMUHU OT MaclITaboB MPOU3BOICTBA U "KpUBOIl 00yueHus".
[Ipocras Mmonens npeanoxenus Tpyaa. Pemenne 06 yuactuu B paboueil cune. Pesepsnast 3apa-
6otHas mata. Dddekt moxona u dPdeKT 3amerieHus: Ipu K3MEHEHUH 3apadoTHOM miatel. MHIm-
BUyaJIbHasl KpUBas MPEUI0KEHUS TpyAa.

JluckpyuMHHALIKA B OIUIaTe Tpyna. MeTobl OLleHKH TUCKpUMUHALMK, Tpoueaypa binnnepa-
Oaxkcaku.

DOMIUpUYECKHUE OLICHKH 3JTACTUYHOCTH MPEJJIOKEHUS Tpy/ia 1Mo 3apaboTHo miare. [Ipobiema
omnOku BeIOOpKU. [IpoGiema sHa0reHHOCTH. BTOpOe mokosjeHne sMINupUYecKiX UCcCae10BaHuN
npensioXKeHus Tpyaa. Mcnonab3oBaHue BEpOSTHOCTHBIX MOJieel quckpeTHoro Beibopa: Probit,
Logit u Tobit. DxoHOMeTpHUYEeCcKOe MOIETHPOBaHKE 3apaboTHOM Tu1aThl. [Iporenypa XekmaHna.



9. UYenoseueckuil Kanuran. Mojaens HHAMBULYAIBHON OTAa4U OT BJIIOXKCHUH B YEJIOBEYECKUM KallK-
tai. BeiBoa Monenu Munuepa. [Ipo0iaemMbl 3KOHOMETPUYECKOTO OLIEHUBAHUS OT/Ia4l OT HHBECTH-
U B YEJIOBSUECKUU KaIIuTall.

10. [Tpumepbl MaKpO SKOHOMETPUUYECKUX Mojenell. MoaennpoBaHue SJKOHOMUYECKOTro pocta. Mo-
nenb Conoy. DKOHOMETpHUUEcKoe oleHuBanue Mmojienu Cooy.

MonayJb 2 «IKOHOMETPUYECKOEe MOAEJTUPOBAHNE BPEMEHHBIX PSII0B)»

Mogaens bokca-J>xeHKHHCA.

Mopenu BonaTuinbHOCcTH. OnieHnBanue napameTpoB Mozeneir ARCH, GARCH.

Mogpenb ornpeesieHus el Ha qoiarocpoutbie akTuBbl (CAPM).

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

CroxacTudeckuii mpouecc CTOUMOCTH aKTHBOB.

EnvHuusblil KOpeHb. TecTbl Ha €AMHUYHBIA KOPEHb.

[TpuuunnocTs. [Toaxon Durna-I"peiinmxepa.

Bekropubie moaenu BpemeHHbIX psiioB (VAR). Monens ucnpasienus onmmbku (VECM).

TecTsl Ha KouHTerpanuio. IToaxon Moxancena.

Awnh e
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Kpurepun oueHuBaHmsi:

e 10 Ga/utoB — OTBETHI BEPHBI, 0E30MIMOOYHBI, TOUHBI, TOHUMAHUE CYITHOCTH U3JIaraéMoro BO-
mpoca.

e () GayIOB — OTBETHI HE CBSI3aHBI C BOIIPOCAMH, HAJTUYHE IPYOBIX OMMOOK B OTBETE, HEMIOHUMa-
HUE CYIIHOCTH M3JIaraéMoro BONpoca, HEyMeHHUE MPUMEHITh 3HaHUSI Ha MPAKTHKE, HEYBEPEHHOCTh U He-
TOYHOCTh OTBETOB Ha JOMOJIHUTEIbHBIC U HABOSIINE BOTIPOCHI.

JlaGopaTopHbie padoThI
TemaTuKa J1aGopaTOpPHBIX PadoT MO pa3jejaM U TeMaM

Moayab 1 «IKkoHOMeTpHYECKOe MOIeJIMPOBAHIE MPOCTPAHCTBEHHBIX JAHHBIX

Tema 1.1. «DkoHOMETpHYECKAst MOJIEIb U IPOOJIEMBI SKOHOMETPUIESCKOTO MOJICITHPOBAHUS
JlabopatopHnas padota 1. Cienudukaius 5KOHOMETPUIECKUX Mojiesel B Eviews.

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

Jlaboparopnast pabota 2. Onenka npousBojictBeHHon pynkiuu Kob6a- [yrnaca.

Tema 1.3. «DxoHOMETpHUYECKOE MOACTUPOBAHNE PHIHKA TPYAA»

Jlaboparopnast pabota 3. OneHka npeIoxKeHus Tpyia U JUCKPUMUHAIIMY 110 3apa00THOM TIIaTe.
Tema 1.4. «Monenan MaKpOIKOHOMUKID)

Jlabopartopnast pa6ota 4. Mognens Cornoy.

MoayJib 2 «IKOHOMETPUUYECKOEe MOIeJINPOBAHIE BPEMEHHBIX PSI/IOBY

Tema 2.1. «DxoHOMETpHUYECKHE MOJIETH U METO/IbI aHATM3a BPEMEHHBIX PSIIOB)»
Jlaboparopnast pabota 5. Monens bokca-/[)xeHkuHCa 1 MOJIETH BOJIATUILHOCTH.

Tema 2.2. «MonenupoBaHue 11eH Ha (PMHAHCOBBIE AKTUBBI MPEATIPUITHIN

Jlaboparopuas padota 6. Mogens CAPM.

Tema 2.3. «CTaniMoHaApHOCTH, MPUYUHHOCTD U KOMHTETpalusi (UHAHCOBBIX BPEMEHHBIX PSII0B)»
Jlabopartopnast pabota 7. BekTopHBIE aBTOpErpeCcCHH.

Kpurepun ouennBanus:

e 5 0anyoB BBICTABISAETCA, €CITU O0YYAIOLIUICA: ) BHIIOIHUI paboTy B MOJIHOM 00BEME C CO-
OJr0/IeHueM HE0O0X0AMMOM MOCIeI0BaTENbHOCTH; 0) CAMOCTOSITENIFHO U PallMOHAIBHO BRIOpas cienudu-
Kalluu MOJIeJIeii; B) TpaMOTHO O0()OpMUII IPEACTABICHHBINA OTYET.

e 0 0ayIoB BBICTABISIETCS, €CIT OOYJAIONIUICS TPAKTHYECKH HE BIIAJICET TEOPETUIECCKUM Ma-
TepUajoM, JoIycKas rpyOble OIIMOKH, UCTIBITHIBACT 3aTPYAHEHUS B POPMYIHPOBKE COOCTBEHHBIX CYXK-
JIeHNH, HeCTIOCOOEH OTBETHUTH Ha JOMOJHUTEIBHBIC BOTIPOCHI.

e MaxkcuMmanbHOE KOMHuecTBO 0aiioB — 35 (3a 7 pabor).



3 MeToauyeckne MaTepuajbl, onpeaesiiome Npoueaypbl OLeHUBAHUS 3HAHW, YMEHUIl, HABbI-
KOB M (WJIH) ONBITA AeSATEJbHOCTH, XaPAKTEPU3YOIIHUX 3TANbI (POPMUPOBAHUS KOMIIETEHIIHIA

[Tpoueaypsl OLIEHUBAHUS BKJIIOYAIOT B ¢€0s TEKYILIUII KOHTPOJb U MPOMEKYTOUHYIO aTTECTALIUIO.

Texkymmii KOHTPOJIb YCIIEBAEMOCTH ITPOBOJUTCS C UCIIOJIB30BAHUEM OLIEHOUHBIX CPEACTB, IPEI-
CTaBJICHHBIX B M. 2 JAHHOTO NPUJIOKEHUS. Pe3ysbTaThl TEKYyIIEro KOHTPOJISI JOBOASTCS 10 CBEICHUS ac-
[IMPAHTOB J0 IPOMEKYTOUHOM aTTECTalUH.

IIpomexyTouHasi aTTeCTALMA IPOBOIUTCS B GopMe 3a4eTa.

3aueT NpOBOJUTCS IO PACIMCAHUIO MPOMEXYTOUYHOM aTrTecTaluu B ycTHOM Buje. KonnuecTtBo
BOIIPOCOB B 3a4€THOM 3aiaHuu — 2. OObsBIEHUE PE3yIbTATOB MPOU3BOJAUTCS B JIEHb 3aueTa. Pe3ynbrarsl
aTTeCTallMy 3aHOCATCS B BEJOMOCTb M YUYETHYIO KapTOUKY aclupaHTa. ACIUpaHThl, HE NPOLIEALINE IIPO-
MEXYTOUHYIO aTTECTALUIO MO TpaduKy CeCCUH, JOHKHBI TUKBUIUPOBATH 3a/I0JKEHHOCTh B YCTaHOBJICH-
HOM IIOPSIZIKE.



