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[TporpammMa coctaBieHa B coOTBeTCTBUU ¢ DenepanbHbIM T'OCYJapCTBEHHBIM 00pPa30BaTEIbHBIM
cranzapToM 1o HampasieHuio 38.04.01 DxoHOMHUKa, yTBEpXAECHHBIM IpUKa3oM MUHHCTEpCTBA
Haykd W Beicuiero oOpazoBanusi Poccuiickoit ®@enepauuu ot 11.08.2020 r., N 939, yueOHbIM
IUIAHOM INTOATOTOBKHM MarucTpoB no HampasieHuto 38.04.01 DxoHoMuKa, Marucrepckas mporpaMma
«DUHAHCOBBIC pacCleOBaHUs B OpraHU3alMsIx», o700peHo YuensiM coBetom PI'BOY BO
«COTI'Y» (mpotokoa Ne 9 ot 28.04.2023 r.), yrBepkaeHHbIM pekTopoM «COI'Y» A.Y.Oroebim.

CocraBurensb: K.11.H., 1oeHT A.®D.[{axoesa

Pabouas mporpamma oOcykaeHa U yTBEpKIeHa Ha 3aceqannu Kadeapsl (UHAHCOB, OyXTraaTepCcKoro
y4eTa U HaJIOT000JI0KESHUS
(mpotokon Ne 6 ot «29» mapta 2023 1.)

Ono6pena coBeToM (GakynbTeTa SKOHOMHUKH U YIIPABICHUS
(mpotokon Ne 7 ot «13» anpens 2023 r.)

PaGouass nmporpamMma JAMCHUMIUIMHBI TpPHUHATA B COCTaB€ OCHOBHOW  INpo(decCHOHAIbHOU
oOpa3oBarenbHONW TporpaMMmbl pemreHreM ydeHoro coBeta [Ipotoxonm Ne 09 ot 27.04.2023 .
YTBepxkaena npukasoM pekropa Ne 110 ot 28.04.2023 r.



1. CTrpykTypa n 001masi TpyA0eMKOCTb JMCIUIITHHBI
OO6m1ast TpyI0EMKOCTh TUCIMIUIMHBI COCTaBsgeT 5 3au€THbiX enuuui (180 gac.).

Ounas popmaoOyueHus
Kypce 1
CemecTtp 1
Jlexun -
ITpakTHYECKUE 3aHATHSI -
JlaboparopHble 3aHATHS 18
Koncynsranuu -
HToro ayTMTOpHBIX 3aHITHI 18
CamocTosTenbHas pabora 126
KypcoBas pabora -
3auer -
DK3aMeH 36
O011ee KOJIMIECTBO YaCOB 180

2. llenu ocBoOeHMS IMCHUIIIHHBI

Ienb u3yyeHus: AUCHUIUIVHBIL
IPUOOpPETEHUE HABBIKOB IIPOBEJCHUS 3KOHOMETPUUYECKOIO UCCIIEIOBAHUS CTATUCTUYECKUX JaHHBIX
U DKOHOMHYECKMX IIOKa3aTejled, a TaKXKe BEPHOM MHTEpPIpPETAlUU pPE3yJbTaTOB TaKOro
UCCIIEJOBAHMSI,
U3y4eHUE DHKOHOMETPHYECKMX METOJOB HCCIECIOBAHMUS KOJIMYECTBEHHBIX U KAYECTBEHHBIX
3aKOHOMEPHOCTEN B JKOHOMHUKE Ha OCHOBE aHAJIN3a CTATUCTUYECKUX JaHHBIX;
OCBOCHME METOJOB IIOCTPOCHUS OKOHOMETPUYECKMX MOZECIEH C  IMOMOILIBI0  KOTOPBIX
IIPOrHO3UPOBATh IEATENbHOCTD PEAIPUATUI;
03HAKOMJICHHE C OCHOBAMM JKOHOMETPHYECKOTO MOJEIUPOBAHUSA IS MOIYYEHHUS KPATKOCPOYHBIX
TOYEYHBIX U HHTEPBAJIBHBIX IPOIHO30B 3KOHOMHYECKHUX ITPOLIECCOB;
nproOpeTeHne HaBblka paboThl ¢ yueOHOM U HAYYHOM JIUTEpaTypoOid;
BbIpaOOTKa HAaBBIKOB IIPOBEACHUS pPACUETOB M HUX aHaju3a C MCIOJIb30BaHUEM TaOJINYHbIX
IIPOLIECCOPOB U MAKETOB MPUKJIIAIHBIX IPOTPAMM.

3anayu TUCUUIUIAHBL
03HAaKOMJICHHE C TEXHOJIOTHEN NPOBEAEHUS YKOHOMUYECKOT O UCCIIEI0BAHMS;
OBJIQJICHHME C METOJOM HAaWMEHBIIMX KBAaJApaTOB M JPYTMMH HIMPOKO pPacIpOCTpaHEHHBIMHU
YKOHOMETPUYECKUMHU METOAAMU;
OBJIAJICHUE OCHOBHBIMU KJIACCAMU YKOHOMETPUYECKUX MOJETIEH.
OBJIAJICHUE  KOMIIBIOTEPHBIMH  MAaKeTaMM  MNPUKIAJHBIX  [pPOrpamMM,  peaIu3yroIIMMH
HKOHOMETPUYECKUE METOJIBI;
O3HAKOMJICHHE C MeTojaMu cOopa M TOATOTOBKM MCXOJIHBIX JaHHBIX B COOTBETCTBHUH C
TpeOOBaHUSMU SIKOHOMETPUUYECKOTO HCCIIET0BAHNUS;
OBJIAJICHUE AHAJIU30M PE3YJIbTaTOB IKOHOMETPUUECKOTO MOJAEITUPOBAHMS;
03HAaKOMJICHHE C HaIIPaBJICHUSIMH Pa3BUTHS U COBEPLIEHCTBOBAHUS SKOHOMETPUYECKUX METOOB;
OBJIQJICHNE OCHOBHBIMM BHJIAMHM HSKOHOMETPHUYECKMX MOJENIEH, MWCHOJIb3YyEMBIX B IIPAKTHKE
HSKOHOMHYECKOTO aHAJIN3a U IPOTHO3UPOBAHUSA
O3HAKOMJIEHHE C KOJIMYECTBEHHBIM AaHAJIM30M COLUAIbHO — DKOHOMHMYECKMX IIPOLIECCOB Ha
pa3IMYHbIX UEPAPXUUECKUX YPOBHSX;
OBJIAJICHUE METOJAMH IPOTHO3MPOBAaHUS DSKOHOMHYECKHMX IIOKa3aTeJied Ha Ty WIM HHYIO
IIEPCIIEKTHUBY.



OpraHru3alusax».

3. Mecto qucuumiinnel B ctpykrype OITOIT

b1.0.03 Dxonomerpuka (MIPOABUHYTHIH KYpPC).

JuciumirHa «DKOHOMETpHKA (MPOABUHYTHIM KypC)» OTHOCHTCS K JUCIHMIUIMHAM bBiiok
1. Jucuummunbl (Momynu). OOs3aTenpHas 4acTh OCHOBHOM MpodeccHoHaIbHON 00pa3oBaTeIbHOM
nporpaMmsel 1o HanpasiaeHuto 38.04.01 DxoHomuka, nporpamma «®HUHAHCOBBIE pacciel0OBaHUS B

I[HSI HN3YUCHUA TUCHUIIIIMHBL H€06XOI[I/IMH 3HaHUWsA, YMCHUS U HABBIKH, ITOJTYYCHHBIC
O6y‘laIOH_[I/IMI/ICH B pE3YJIbTAaTC OCBOCHUSA IIPOTPpaMMBbI 6aKanaBpI/IaTa WM CIICHUAJIUTCTA.

4. TpeOGoBaHus K pe3yJibTaTaM OCBOCHHS JUCIHILIUHBI

[Ipomecc w3yueHWs AWCHMIUIMHBI HAmpaBleH HAa (QopMHpOBaHHWE  CICIYIOMIMX
KOMIIETECHIINH:
Konsr C .
KOMITETCHITHIA 0J/iepXKaHuEe KOMIIETEHLIUH
Crocoben MPUMEHSATD MPOJIBUHYTHIE WHCTPYMEHTAJIbHBIC METO/IbI
OIIK-2 HSKOHOMHUYECKOTO aHaiu3a B MPUKIAAHBIX © (Wwin) QyHIaMEHTAIbHBIX
HUCCIIENOBAHUAX
OITK-5 CrnocoOeH UCIoJIb30BaTh COBPEMEHHBIE HMH(POPMAIIMOHHBIE TEXHOJOTUU U
MIPOrPaMMHBIC CPEJICTBA MTPH PEIICHUN TPO(HECCHOHATBLHBIX 3a1a4

B3auMocBsI3b MIAHUPYEMBIX PE3yJIbTAaTOB OOYYEHHUS MO JUCHUIUIHHE ¢ (POPMUPYEMBIMU
komnerennuamu OITOIT:

Koo u
Kon u HanMeHoBaHMe
HalMEHOBaHUE Pe3ynbraTsl 00y4ueHus
MHIMKATOpa

KOMITETEHIIUU
OIIK-2 OIIK-2.1 OIIK-2.1-3-1 3naer TeopeTHYECKHI MaTepuanl
Cnocoben [IpumensTH aHaJIn3a MpOOJIEMHON CUTyallud KaK CHUCTEMBI IS
IPUMEHSITD COBPEMEHHBIE TEXHUKH | IKOHOMETPUUECKOTO MOJAEIUPOBAHMUS.
TIPOJIBUHYTBIE . MeTomuku  cbopa | ONK-2.1-Y-1 VYmeer ompenensats Npobensl B
HHCTPYMCHTAJILHBIC | JAHHBIX, IPOABUHYTHIC I/IH(i)OpMaI_II/II/I, HCO6XOﬂHMOﬁ IS peleHus
MCTOJIBI MeTOo/bl MX 00paboTKH poOIEMHOI CUTyallUh  IpPH  IOCTPOECHHUU
SKOHOMHMYCCKOTO M aHalln3a. SKOHOMETPUYECKUX MOJIETIEH.
aHajinza B OIIK-2.1-B-1 Bnageer HaBbIKAaMH TMOCTPOEHUS
HPUKJIaAHBIX H CLICHAapHEB peaau3alid CTPATETHH, ONPEaeIIss
(i) BO3MOXHBIE PpHUCKM UM Ipemiaras IIyTd UX
(yHIaMEHTAIBHBIX YCTpaHEHHUS pu ITOCTPOECHHUH Mozeen
HCCIIE0BAHUSAX.

CONUAJIBHO-5KOHOMHUYCCKOT'O IPOTHO3UPOBAHUS.

OIIK-2.2

[MpumeHAT,  cHUCTEMBI
yIpaBiIeHUs 6azamu
JaHHBIX B chepe
3KOHOMHKHN )51
yIIpaBJICHUS.

OIIK-2.2-3-1 3naer crocoObl cOopa, aHaaW3a U
00pabOTKN JAHHBIX, HEOOXOAUMBIX JUIsl pEIICHUS
podecCHOHANIBHBIX 3a]1au.

OIIK-2.2-y-1 Ymeer ¢dbopmHpoBaTh,
o0OpalaThIBaTh, 0000111aTh, aHaJIM3UPOBATh
JTaHHBIE, HE00XO0IMMbIe st pereHus
poeCCHOHAIBHBIX 3aJ1a4.

OIIK-2.2-B-1 Bmageer  HaBblkamMu  cOopa,
o0paboTku, 0000mIeHns, aHaau3a  JaHHBIX,

HEOOXOJUMBIX JJIsi peuieHus NnpodecCHOHAIbHBIX
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3azay.
OIIK-5 OIIK-5.1 OIIK-5.1-3-1 3nHaer MeETOHBI, TEXHOJOTHH U
Cnocoben [IpumeHsT ~ METOABI, | HHCTPYMEHTBl COBPEMEHHBIX HH(OPMALMOHHBIX
HCII0JIb30BATh TEXHOJIOTUH U | TEXHOJIOTHI u MIPOTrpaMMHBIX CpPEJICTB,
COBpPEMEHHbBIE WHCTPYMEHTHI UCIIOJIB3YEMBIX B SKOHOMETPUYECKOM
WH(OPMAIIMOHHBIE | COBPEMEHHBIX MOJICJIUPOBAHUMU.
TEXHOJIOTHH U | “HGOPMAITMOHHBIX OIIK-5.1-¥Y-1 VYmeer npuUMEHATh  METObI,
MporpamMMHbIe TEXHOJIOTU U | TEXHOJIOTUM U  UHCTPYMEHTBI  COBPEMEHHBIX
cpeacTna IIpU | IPOTPAMMHBIX CPEACTB. | HH(POPMAIIMOHHBIX TEXHOJIOTHH M IMPOTrPaMMHBIX
pelIeHrn CPEACTB NpPH KOHCTPYMPOBAHUU PErPECCHOHHBIX
npodeccuoHaNbHbBIX MOJICIICH.
3az1a4. OIIK-5.1-B-1 Bnasneer HaBblKaMH NPUMEHEHUS
COBPEMEHHBIX HH(OPMALMOHHBIX TEXHOJIOTUH U
MIPOrpaMMHBIX CpenCTB npu pelieHuun
npodecCHOHANBHBIX 3a/lad C HUCHOJIb30BaHUEM
HKOHOMETPHUYECKOTO MPOrHO3UPOBAHHUSI.
OIIK-5.2 OIIK-5.2-3-1 3Haer COBPEMECHHBIC
Hcnons3oBath MH(OPMAIIMOHHBIE TEXHOJIOTMM M TMPOTPAMMHBIC
COBpEMEHHBIE CpEeICTBa, UCIONIb3yeMble ~ TpPH  PEIICHUU
nH()OPMAIIMOHHBIC pOo(ECCHOHAIIBHBIX 3a]1a4.
TEXHOJIOTHH u | OIIK-5.1-¥-1 Ywmeer HCIIOJIb30BaTh
[IPOrpaMMHEIE CPEJICTBA | MPOrpaMMHBIE CpPEACTBAa TMPH PEIICHUU 3aaad
npu pEeLICHUN | IPEAMETHOM 00IacTH.
Ipo¢eCCHOHATBHBIX OIIK-5.1-B-1 Bmanmeer HaBBbIKAMU TOCTPOEHUS
3a1a4. OKOHOMETPUYECKUX MOJEIEH C HCIOJIb30BAHUEM
COBpPEMEHHBIX HMH(POPMAIMOHHBIX TEXHOJIOTUN U
MIPOrPaMMHBIX CPECTB.
5. Conep:kanue U yueOHO-MeTOANYECKAs KAPTA JUCHHILJIMHBI
Howmep HaumenoBanue tem | 3anarusa | CamocrosiTeIbHAS Dopmbl Jlureparypa
HEeJen (BompocoB), pabora KOHTPOJIA
H3y4YaeMbIX M0 TaHHOU CTYACHTOB
JUCHUILIMHE nab Conepxanue Yacer
Beenenue B
SKOHOMETPHKY.
(OIIK-2.1; OIIK-2.2;
OIIK-5.1; OITK-5.2) .
YcTHbIl
1 Ornpenenenue 2 onpoc, [1-5]
SKOHOMETPHUKH.
TECTUPOBAHUE.
OcobenHoctu
SKOHOMETPUIECKOTO
Merozaa. smepenus B
SKOHOMUKE.
[Tapnas perpeccus u
KOPPEJSINS B Pemenue YcrHbI
3,5 | 3KOHOMETPHUYECKUX 4 3a7a4 1o 35 OIpoc, [1-5]
UCCJIEIOBAHUSIX. BapHaHTaM. TECTUPOBAHUE.
(OIIK-2.1; OIIK-2.2;




OIIK-5.1; OIIK-5.2)
Crenuduxaryss MoJeINu.
CMBICII ¥ OIIEHKA
napameTpoB METOJI0OM
HAaUMEHBIIINUX KBAJPaTOB
(MHK).

[Toxazarenu kauecTBa
perpeccuu. OLeHka
CYILIIECTBEHHOCTHU
[apaMeTpOB JIMHENHOU
perpeccuu u
KOPPEJISALIIH.
WuTepBansl MporLosa mno
JIMHENHOMY YPaBHEHUIO
perpeccum.
Henunelinble Mogenu
perpeccuu u ux
JTUHEeapU3aIusl.
Koppensuus niist
HEJIMHEWHOI perpeccum.
Cpennsis ommbka
AnMpOKCUMAIIHH.

7,9

MHoOXeCcTBeHHAas
perpeccus u
koppemsus. (OIMK-2.1;
OIIK-2.2; OIIK-5.1;
OIIK-5.2)
Crernudukariis MOJEIH.
OT160p dakTOpOB NIpU
MMOCTPOEHUH
MHO>KECTBEHHOMN
perpeccuu.

JIuneiinas Moaenb
MHO>KE€CTBEHHOM
perpeccuu. OLeHka
napamMeTpoOB YpaBHEHUS
MHO>KE€CTBEHHOMH
pErpeccun METOI0M
HaUMEHBIINX
kBaaparoB. CBoiicTBa
ornenoxk MHK.
YacTHble ypaBHEHUS
perpeccuu.
MHoxecTBeHHaAs
Koppessanus. YactHas
koppesnsauus. OreHka
HaJCKHOCTH
pe3yJIbTaTOB

Pemenne
3a7a4 110
BApUAHTAM.

35

YcTHBIN
ompoc,
TECTUPOBAHUE.

[1-5]




MHOKECTBEHHOM
perpeccuu u
KOpPESAILUH.
DUKTHUBHBIC
MIEpEMEHHBIE BO
MHO>KECTBEHHOM
perpeccuu.
Perpeccuonnsie Mmoaenu
C IIEPEMEHHOM
CTPYKTYpOl.
[Ipennockuiku MeTona
HaUMEHBIINX
KBaJIpaTOB.
I'eTepockenacTHUHOCTD
n
ABTOKOPPEIUPOBAHHOCTH
OCTaTKOB JIMHEHHBIX
PEerpecCUOHHBIX
MOJCTICH.
OO0O0O0IIEHHBIIT METO/
HaUMEHBIINX
KBaJIpaTOB.

11

Bpemennsie psibl.
(OIIK-2.1; OIIK-2.2;
OIIK-5.1; OIIK-5.2)
OCHOBHBIE 2JIEMEHTHI
BPEMEHHOT0 psija.
ABTOKOppesLHUs
YPOBHEUN BpEMEHHOTO
psAlla ¥ BBISIBJIEHUE €T0
CTPYKTYPBHI.
Nnentuduxanus
MoJieJiel CTallMOHAPHBIX
Y HECTAIMOHAPHBIX
BPEMEHHBIX U
HECTallMOHAPHBIX
BPEMEHHBIX PSJIOB.
MopaenupoBanue
TEHJICHIINA BPEMEHHOTO
psna.

MonenupoBanne
CE30HHBIX U
AKJIAYECKUX
KoJe0aHui.
MonenupoBanne
TEHJICHLIUU BPEMEHHOTO
psiaa npu HATMYUH
CTPYKTYPHBIX

Pemenne
3a7a4 110
BApUAHTAM.

14

YcTHBIN
omnpoc.

[1-5]




N3MEHEHUH.

13

N3yuyenue B3auMocCBs3en
110 BPEMEHHBIM PsJIaM.
(OIIK-2.1; OIIK-2.2;
OIIK-5.1; OIIK-5.2)
Crienuduxa
CTaTUCTUYECKOM OLICHKU
B3aUMOCBSI3H JIBYX
BPEMEHHBIX PsJIOB.
MeTo1bl UCKITKOYEHHUS
TEHJCHLHUU.
ABTOKOppELYs B
octatkax. Kpurepuii
Hapbuna-Yorcona.
OrneHnuBaHue
napameTpoB YpaBHEHUS
perpeccuu rnpu Halu4uu
ABTOKOPPEJIALINH B
OCTaTKax.

Pemenue
3a7a4 10

BAPUAHTAM.

14

YcTHBIN
ompoc.

[1-5]

15

Mogemn ARMA,
ARIMA, ARCH,
GARCH. (OIIK-2.1,;
OIIK-2.2; OIIK-5.1;
OIIK-5.2)
CranoHapHbIi psi.
bazoBriec Mogenu
BPEMEHHBIX PSJIOB.
Teopema 1eKOMNO3UIUU
Bonabna.

YacTtHas
ABTOKOPPEISALIMOHHASA
GyHKIUS.

Monens ARMA.
Monens ARIMA.
KounTrerparus.
Monens ARCH u
GARCH.

Permenue
3aJ1a4 110

BAPUAHTaM.

14

VYcTHBIN
omnpoc.

[1-5]

17

AHanu3 maHeabHbIX
nanubix. (OIMK-2.1;
OIIK-2.2; OIIK-5.1;
OIIK-5.2)
ITanenpHBIE TaHHBIE U
WX MPEUMYIIECTBA.
OnHOHaNpaBJIEHHbBIE
MOJEJIN NaHEIbHBIX
JaHHBIX.

KadecTBO ITOTOHKH.
Br160op Mmozenu.

Petmenue
3aJ1a4 110

BAPUAHTaM.

14

YcTHBIN
orpoc.

[1-5]




JIByHanpaBieHHast
MO/J1€J1b TAHETbHBIX
JTAHHBIX C
(UKCUPOBAaHHBIMU
KOMITOHEHTaMHU.

UTOoro 18 126

IIpumeyanue:

— Bce Buabl y4yeGHONH paOOTBI MOTIYT HPOBOJAMTHCA JUCTAHIMOHHO HAa OCHOBAHUU
JIOKaJIbHBIX HOPMATUBHBIX aKTOB.

— B nmemsx peain3zanuu  MHIAMBUAYAJBHOIO IOAXOJa K OOYYEHHIO CTYIEHTOB,
OCYIIECTBIIIONIMX ~ Y4eOHBIA  MpoLecc 1O HMHIUBUAYAJbHOW  TPAaeKTOpUHM B  paMKax
UH/IMBUYaJIbHOTO pabodero IiaHa, U3y4yeHHe JaHHOW TUCHMIUIMHBI MOXKET OCYIIECTBIIATHCS Yepes
VH/JVBHIyaJIbHbIE KOHCYJIbTAlMU IIPEIOAABATENSI OYHO, B 4YacChl KOHCYJBTALMM, IO 3JIEKTPOHHOU
[IOYTE U C UCHOJIB30BAHUEM MIAT(HOPM AUCTAHIIMOHHOI'O O0YYEHUS.

6. O6pa3oBare/ibHbIe TEXHOJIOTHHI

JUis IOCTHXKEHMs IIJIAHUPYEMbIX pPe3yJbTaTOB OCBOCHUS AUCLUUIUIMHBI, HCIIOJIB3YHOTCS
pa3au4Hble 00pa30BaTEIbHbIE TEXHOIOTHHU:

- TPaJULIMOHHbIC 3aHATHUS C UCIOJIb30BAHUEM COBPEMEHHBIX HHTEPAKTUBHBIX TEXHOJIOTHIA;

- BuaeokoH(pepenuuss — ceanc BuaeokoHpepenucsszu (BKC) — 310 Texnomorus
MHTEPaKTHUBHOI'O B3aUMOJAEHUCTBHUS JByX M 0ojiee y4aCTHHKOB 00pa3oBaTENbHOIO Ipolecca A
oOMeHa nHpopManueil B pealbHOM PEXHME BPEMEHH.

TexHONOrMS 3NEKTPOHHOrO OOy4YeHMsI peanu3yercs Npu IOMOLIM  3JIEKTPOHHOM
oOpa3zoBatenbHOil cpeast COI'Y.

7. YueOHO-MeTOANYeCKOe o0ecrieueHrne CaMOCTOAATeIbHOIH padoThl

CamocrosTrenbHas pabota o0y4yaromuXcs SIBISETCS OJAHHUM M3 BHUJOB YUEOHBIX 3aHSATHI.
CamocrosiTenbHas paboTa MPOBOIUTCS C LIETBIO:

— CHUCTEMaTH3allMM U 3aKPeIyICHHs MOJyYEHHbIX TEOPETUUYECKUX 3HAHMU U MPAKTHYECKUX
YMEHHMH 00y4aroImuxcs;

— yri1yOJeHHs U pacIiupeHusl TEOPEeTHUECKUX 3HaHU,

— (QopMHpOBaHUS YMEHMHM MCIONb30BaTh HOPMATHUBHYIO, IIPABOBYIO, CIIPaBOYHYIO
JOKYMEHTAIUIO U CHIEIMATIbHYIO IUTEpaTypy;

- (QopMupoBaHUsS CaMOCTOSITEIBHOCTH MBIIUICHUSI, CIIOCOOHOCTEH K CaMOpPa3BUTHIO,
CaMOCOBEPILIEHCTBOBAHUIO U CAMOpPEAIN3allUu;

— pa3BUTHUS U 3aKPEIUICHUS UCCIIEI0BATENbCKUX YMEHUH.

CamocrodarenbHas paboTa 00y4YarOIIMXCsl OCYIIECTBIISETCS HA MPOTSIKEHUU U3YUSHHsI BCeH
JUCIUIUIMHBL B COOTBETCTBUU C YTBEPKIECHHOM B y4eOHOM IUIaHE TPYAOEMKOCTBIO (IUIsl OYHOM
¢dopmbl 00ydeHus: 126 4yacoB) U COCTOUT U3:

- MOUCKAa M aHaJ3a JIMTEPATypbl U 3JIEKTPOHHBIX UCTOYHUKOB MHQOPMAIMH 0 33JaHHOMI
TEME;

- BBITIOJIHEHUS 3aJJaHUM JUIsI CAMOCTOSITEIbHON paboOThI;

- peleHue 3aaay (TECTOB);

- IOATOTOBKH K 3K3aMEHY.

Tembl 1 GOpMBI BHEAYTUTOPHOM CAMOCTOSTENLHON pabOThI, €€ TPYAOEMKOCTh COJIepkKaTcs
B pazzene 5.




8. OueHoYHBIE CpeACTBA /ISl TEKYLIEro KOHTPOJISA YCIIeBAeMOCTH M IPOMEKYTOYHOM
aTTeCTallMy 110 UTOIaM OCBOCHHS JMCIUILIHHBI

Pabouas mporpamma npeaycMaTpuBaeT MpOBEACHUE B AKTUBHON M HHTEPAKTUBHON (opmax
NPAaKTUYECKUX 3aHATUH, a TaKXKe CIEIYIOLIME BUIbl pabOT: CAMOCTOATEIbHYIO padOTy CTYJEHTOB 110
PELICHUIO 3a/1a4 (TECTOB).

Bubl koHTpOJIS.

Pabouas nmporpamMma npearnonaraet TeKyIui 1 MPOMEXKYTOYHbIH KOHTPOJIb 3HAHUH.

Texymuil KOHTPOJIb — 3TO HENPEPBIBHO OCYLIECTBIIIEMBIM MOHUTOPUHI YPOBHS YCBOCHUS
3HaHUA 1 (POPMUPOBAHMSA YMEHUH M HABBHIKOB B TEUCHHE CEMECTpa WM ydyeOHoro roja. Texymiuii
KOHTPOJIb 3HAHWUH, YMEHUH M HaBBIKOB CTYJEHTOB OCYIIECTBIISIETCS B X0€ Y4eOHBIX (ayAUTOPHBIX)
3aHATUHN, IPOBOJUMBIX 110 PACIUCAHUIO.

dopMamMH TEKYILEro KOHTPOJII MOTYT OBbITh ONPOCHI Ha 3aHATHUAX, @ TAKXKE KOPOTKHUE
(narmpumep, 10 15 MuH.) 3aaHMsl, BBIOJIHAEMbIE CTYAEHTAMHU C LEJIbIO IPOBEPKU HAIMYUS 3HAHUH,
HEOOXOIMMBIX JJIs1 YCBOEHHSI HOBOI'O MaTepuaa.

CucremMa oneHHMBaHUS TEKYLIEr0 KOHTPOJIS yCIIeBaeMOCTH, COOTHECEHHAs1 C YPOBHEM
OCBOCHHUA KOMIIeTEeHIMI

3apaun
(1 popmupoBanus OIK-2.1; OIIK-2.2; OIIK-5.1; OIIK-5.2)

3agauya Nel «KoppeasimuOHHBIH aHAJIN3)

1. [Toctpouth KOpPpENALMOHHYIO MaTpUlly M BBIICHUTb, Kakue (aKTOpbl SBISIOTCS

MYJIbTUKOJITUHEAPHBIMH.

2. BoisiButh 01MH (hakTopX*, KOTOpBIil OoJsiee BceX CBsI3aH C pe3yJIbTaTUBHBIM NPU3HAKOM Y.

3. [TocTpouts quarpaMmy paccessHus (KOppesUOHHOE T0JI€) A EPEMEHHBIX YU X*.

4. OueHuTh 3HaUUMOCTh K03 PUIIMEHTa TApHOI KOPPENALUU Iyx*.

S. Paccuutarh K03 PHUIHEHT MHOKECTBEHHOM KOPPEALUH.

6. OueHuTh 3HaYUMOCTh KO3(pPUIIMEHTaMHOKECTBEHHOI KOPPESALUY.

BapuanT Nel Bapuant Ne2
x1 x2 x3 y x1 x2 x3 y
39,00 20,00 8,20 15,90 40,00 17,70 11,00 22,00
68,40 | 40,50 10,70 27,00 53,00 | 31,10 10,00 28,00
34,80 16,00 10,70 13,50 86,00 48.7 14,00 45,00
39,00 20,00 8,50 15,10 98,00 65,80 13.0 51,00
54,70 28,00 10,70 21,10 62,60 21,40 11,00 34,40
74,70 | 46,30 10,70 28,70 45,30 20.6 10,40 24,70
71,70 | 45,90 10,70 27,20 56,40 29,70 9,40 30,80
7450 | 47,50 10,40 28,30 37,00 17,80 8,30 15.9
137,70 | 87,20 14,60 52,30 67,50 | 43,50 8,30 29,00
Bapuant Ne3 37,00 17,80 8,30 15,40
x1 x2 x3 y Bapuant Ne4

48,60 31,00 8,00 26,40 x1 x2 x3 y
98,00 56,00 22,00 53,90 89,00 | 52,30 11,50 51,20
68,50 30,70 8,30 34,20 132,00 | 89,60 11,00 75,90
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71,10 | 36,20 13,30 35,60 40.8 19,20 10,10 21,20
68,00 | 41,00 8,00 34,00 59,20 | 31,90 11,20 30,80
38,00 19,00 7,40 19,00 65.4 38,90 9,30 34,00
93,20 49,50 14,00 46,60 60,20 36,30 10,90 31,90
117,00 | 55,20 25,00 58,50 82,20 | 49,70 13,80 43,60
42,00 | 21,00 10,20 24,20 98,40 | 52,30 15,30 52,20
62.0 35,00 11,00 35,70 76,70 | 44,70 8.0 43,10
38,7 20,0 10,2 25,0
Bapuant No5 BapuanT Ne6
x1 x2 x3 y xI x2 x3 y
68,00 | 42,50 8,30 32,60 40,50 | 16,00 11,00 19,80
40,50 16,00 11,00 19,80 61,00 | 31,00 11,00 29,90
61,00 31,00 11,00 29,90 80,00 | 45,60 11,00 39,20
80,00 45,60 11,00 39,20 52,00 21,20 11,20 22,40
52,00 21,20 11,20 22,40 78,10 | 40,00 11,60 35,20
78,10 40,00 11,60 35,20 9,6 53,80 16,00 41,20
9,6 53,80 16,00 41,20 39,90 19,30 | 39186,00 17.8
39,90 19,30 | 39186,00 | 17.8 56,20 | 31,40 11,10 25,00
56,20 31,40 11,10 25,00 79,10 | 42,40 15,50 35,20
79,10 42,40 15,50 35,20 91,60 55,20 9,40 40,80
Bapuant Ne7 BapuanT Ne§
x1 x2 x3 y xI x2 x3 y
69,00 | 42,40 8,30 28,60 56,40 | 32,70 10,10 35,20
40,00 | 20,00 8,30 15,60 76,70 | 44,70 8,00 40.8
69,10 41,30 8,30 27,70 38,70 20,00 10,20 18,20
68,10 35,40 13,00 34,10 41,50 20,00 10,20 20,10
75,30 41,40 12,10 17,7 48.8 28,50 10,00 22,70
83,70 48,50 12,10 41,90 57,40 33,50 10,10 27,60
48,70 22,30 12,40 24,40 76,70 | 44,70 8,00 36,00
39,90 | 22,00 8.1 21,30 37,00 | 17,50 8,30 17,80
68,60 | 35,50 17,00 36,70 54,00 | 30,50 8,30 25,90
39,00 20,00 9,20 21,50

3agaua Ne2 «[lapuasi perpeccus»
1.PaccumnTaiiTe KOppesAIMOHHYIO MAaTPHILY M Ha €€ OCHOBE 0TOepuTe HH(POpMaTHBHBIE
(bakTOpbI B MOJIEIb.

2.PaccunraiiTe mapaMeTpsl JIMHEWHOIO YPaBHEHUS TAPHOU PErPECCHH.

3.01ueHuTe CTaTUCTUUECKYIO 3HAYMMOCTh [TapAMETPOB PETPECCUOHHON MOJIEIH € MTOMOIIBIO t-
KPUTEpPHs; HYJICBYIO THIIOTE3y O 3HAYMMOCTH YPaBHEHHUS M II0OKA3aTEJIEd TECHOTHI CBS3U
IIPOBEPHTE C MOMOLIBIO F-KpuTepus.
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4.01eHUTe KAYeCTBO YPABHEHUS Yepe3 CPEIHION OMIHOKY anmpOKCUMAITUH.
5.IToctpoiiTe HEMMHEWHYIO MOJIENb MAPHOU perpeccuu (TI0 BEIOOPY MperoaaBaTes).
6.011eHUTE Ka4eCTBO YpaBHEHHUS.

7.01ueHuTe MOTYYEHHBIE pe3yNbTaThl. BeiOepuTe JIydinyio MOJeb.

8.PaccumnTaiiTe mporHo3Hoe 3HaYEHUE PE3yIbTara Mo JIy4Iieil MOJCIIH.

Y x1 X2 x3 x4 x5
Oo0bem HeHa MHICRC
. Bpemsi pexjama eHa MOTPEeOUTENbCKHX
peaau3anui KOHKYpPEeHTAa Her
126 1 4 15 17 100
137 2 4.8 14,8 17,3 98,4
148 3 3,8 15,2 16,8 101,2
191 4 8,7 15,5 16,2 103,5
274 5 8,2 15,5 16 104,1
370 6 9,7 16 18 107
432 7 14,7 18,1 20,2 107,4
445 8 18,7 13 15,8 108,5
367 9 19,8 15,8 18,2 108,3
367 10 10,6 16,9 16,8 109,2
321 11 8,6 16,3 17 110,1
307 12 6,5 16,1 18,3 110,7
331 13 12,6 15,4 16,4 110,3
345 14 6,5 15,7 16,2 111,8
364 15 5,8 16 17,7 112,3
384 16 57 15,1 16,2 112,9

3anaua Ne3 «MHoKkeCcTBeHHAs1 perpeccus»
1.Paccunraiite mapaMeTpsl JIMHEWHOIO YPAaBHEHUS MHOKECTBEHHON PErPECCHH C ITOJHBIM IIEPEYHEM
(baxTOopoB.
2. JlaiiTe CcpaBHUTEJIbBHYIO OILIEHKY CHJIBI CBSI3M (AKTOPOB C pE3yJbTaTOM C IOMOIIBIO
KO3(PPUIIMEHTOB 3TaCTUYHOCTH, OE€TTa U JAeNbTa-KOAI(PPHUIIMEHTOB
3.01eHUTE CTAaTUCTUYECKYI0 3HAUYUMOCTh MapaMeTPOB PErPECCHOHHON MOJENH C TMOMOIIBI0 t-
KPUTEPHUS; HYJIEBYIO TMIIOTE3Y O 3HAUMMOCTH ypaBHEHUS M IOKAa3aTeJIed TECHOTHI CBSI3U MPOBEPHTE
¢ moMoInpo F-kputepus.
4.01ueHnTe Ka4ecTBO YpaBHEHH Yyepe3 CPEAHION0 OMNOKY anmpOKCUMAIUH.
5.PaccunraiiTe MaTpHUIbl HapHBIX U YaCTHBIX KOA(PPHUIIMEHTOB KOPPENIALNU U HA UX OCHOBE U IO -
KpUTEpHIO Uil KO3(pPUIIMEHTOB perpeccun oTdOepuTre HHPOpPMATUBHBIE (AKTOPBI B MOJIEINb.
[Toctpoiite Mozieb TONBKO ¢ MH(GOPMATUBHBIMU (DAKTOPaAMH U OLICHUTE €€ apaMeTphI.
6.PaccunTaiite TNPOrHO3HOE 3HAUYEHUE pe3yibTaTa, €CIM IPOTHO3HbIE 3HA4YeHUs (PAKTOPOB
cocTaBistoT 80% OT UX MaKCUMAJIbHBIX 3HAUEHUH.
7.PaccumnTaiiTe OIMOKN M TOBEPUTEIbHBIN HHTEPBA MIPOrHO3a JIJIs1 YPOBHS 3HAUUMOCTH 5%
8.0O1LeHNTE MOTYyYEHHBIE PE3yIbTaThI
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Ne n/mm Ymncrerii Obopor | Ucnoun3oBanHblii | UHCIEeHHOCTH
A0X01, Kanu- KamuTaJI, MJIPI CIIY KALIUX,
MIPa Tajaa, poJui. CIIIA, X2 ThIC. Y€, X3
A0JLT. MJIpa
CLIA, y OJLJI.
CIIIA, x1
1,00 6,60 6,90 83,60 222,00
2,00 3,00 18,00 6,50 32,00
3,00 6,50 107,90 50,40 82,00
4,00 3,30 16,70 15,40 45,20
5,00 0,10 79,60 29,60 299,30
6,00 3,60 16,20 13,30 41,60
7,00 1,50 5,90 5,90 17,80
8,00 5,50 53,10 27,10 151,00
9,00 2,40 18,80 11,20 82,30
10,00 3,00 35,30 16,40 103,00
11,00 4,20 71,90 32,50 225,40
12,00 2,70 93,60 25,40 675,00
13,00 1,60 10,00 6,40 43,80
14,00 2,40 31,50 12,50 102,30
15,00 3,30 36,70 14,30 105,00
16,00 1,80 13,80 6,50 49,10
17,00 2,40 64,80 22,70 50,40
18,00 1,60 30,40 15,80 480,00
19,00 1,40 12,10 9,30 71,00
20,00 0,90 31,30 18,90 43,00

Kpurepun onenuBanus 3aay

Xapakmepucmuka peuienun

Ouenka

3ajaya pemieHa B IOJHOM 00beMe, BBIOpAHbI BEpPHbIE HHCTPYMEHTAJIbHbBIE
METOABl M TPUEMBbl pELICHUs,— MNPOBEIEHbl BEPHbIE pacueThl, CJeNaH
NOJIHBIN, COAEp)KAaTENbHBIA BBIBOJ MO pe3yiabTaTaM IpPOBEICHHBIX
pacueTroB; JOO 3amada pemieHa B TOJTHOM 00beMe ¢ HeOOJbIIUMHU
HOTPEIIHOCTSAMHY, BbIOPaHbI BEpHbIE WHCTPYMEHTAIbHBIE METOABI U
MNpUEMbl pPCIICHUA, MPOBCACHBI BCPHBIC PACUYCThI, CHACIaH HOHHBIf/’I,
CoJiepKaTeNbHbIM BBIBOJ IO pe3yjibTaTaM IPOBEIACHHBIX pacueToB, B
pacdyeTax U BbIBOJAX COACPIKATCA HC3HAUYUTCIIbHBIC OIINOKHU

OTJINYHO

3anada penieHa YaCTUYHO, YaCTUYHO BbIOpaHBI BEpHBIE
MHCTPYMEHTAJILHBIE METO/IbI M IPUEMBI PELLIEHUS,— IPOBEJEHBI YACTUYHBIE
pacueTsl, CAENaH BBIBOJ IO pe3yJbTaTaM IPOBEIACHHBIX pacdyeToOB C
MOTPEIIHOCTSIMA  JIMOO 33Jaya HE pellieHa WM pelleHa YacTUYHO,
YaCTU4YHO BBI6paHBI HCOGXOI[I/IMBIG HHCTPYMCHTAJIbHBIC MCTO/IbI U ITPUCMBIL
pELICHMs], pacueThl HE NMPOBEIEHBI UM MPOBEAECHBl YaCTHYHO, BBIBOJ IO

XOPpOLIO
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pe3ysbTaTaM MPOBEACHHBIX PACU€TOB HE CeNIaH WIH OINO0YeH

3agaua peuieHa YaCTUYHO, YaCTUYHO BbIOpaHbI BEpHBIE
UHCTPYMEHTAJILHBIE METOBI U IIPUEMBI PELICHUS,— IPOBEICHBI YACTUYHBIC
pacdeTsl, CHCJIAH BBIBOJA II0 pPE3yIbTaTaM IIPOBEICHHBIX pPACUETOB C

MNOTPEIIHOCTSIMU  JIMOO 3a7aya HE pelleHa WM pelleHa YacTUYHO, | YZOBJIETBOPUTEIBHO
YaCTUYHO BBIOPAHBI HEOOXOAMMBIE HHCTPYMEHTAIBHBIC METOIBI U TIPUEMBI

pellleHus, pacueTbl HE MPOBEACHBI WU MPOBEACHbI YACTUYHO, BBIBOJ I10

pe3yJibTaTaM MPOBEJACHHBIX PACUETOB HE CHEJIAH.

He BpIOpaHbl HHCTpYMEHTAJIbHBIE METO/IbI PEIICHHUS 3a/1a4H HEYJIOBJIETBOPUTEIHHO

TecToBBIC 3aaHUA

(nas popmupoBanus OIK-2.1; OIIK-2.2; OIIK-5.1; OIIK-5.2)

Ykaxure BUI ypaBHCHUS MHOKECTBECHHOM PETPEeCCHH.
Y(X)=2x2+x

Y(X1,X2)22X12+X2

Y(x)=2x

Hem npasunvrnozo omeema

JInHeliHast MOJIeTTb MHOKECTBEHHON PErpecCuy UMEET BU:
Y(X1,X2,X3)= 2X124X2+X3

Y (X1,X2,X3) =X1+X2+X3+5

Y (X1,X2,X3)=1/X1+Xo+X3+5

Y (X1,X2,X3)=5X1X2+X3+5

Kakoit MeTon rcmions3yeTcs A7 OIpeAeICHAs TapaMeTPOB MOJEITH?
MemoO HauMeHbUIUX K8AOpamos

Memoo [apbuna-Yomcona

Memoo npocmoil CKoab3ssauell cpeoHel

Memoo NuKog (N08OPOMHbBIX MOYEK)

Kosgppuyuenm oemepmunayuu

Kosgppuyuenm peepeccuu

Kosgppuyuenm npozpeccuu

Kosgppuyuenm xoppensiyuu

Ecnu xoadduumeHT perpeccuu @j paBeH 5, To...

Veenuuenue gpaxmopa Xj npusooum x yeenuuenuio pakmopa Y
Yeenuuenue ecex paxmopos Xj npusooum k ymenvuienuio pakmopa Y
Ymenvwenue gpaxmopa X npusooum x ysenuuenuro gpakmopa Y
Ymenvwenue scex pakmopos Xj npusooum k ymeuvuienuro pakmopa Y
Kakne 3HaueHHs MOT'YT IPUHMMATh MapHbIe KOA(QHUIUESHTH KOPpesunuu?
B unmepsane (0,+1)

B unmepsane (-1,+1)

Tonvko nonoscumensvuvle

IIpouseonbHuie

Hem npasunvrnozo omeema

Uro moxa3siBaeT KO GHUIUEHT IeTePMHUHAIIAH?

H3menenue Y npu usmenenuy 3nHa4eHus X Ha eOuHuyy

Hsmenenue X npu usmeneHuu 3Ha4eHus Y Ha eOUHUYY

Tecnomy ceszu meancoy Xu'y

Lonio eapuayuu eenuuunsl Y,00bACHEHHYIO 8apuayuell Geaudunbl X

OO TP NPOOTPPLOTRNULOTPRLOTHPWAOTINAAO TR

cAeiiaThb BLIBOH7

a. Ces3b meancdy X1, X2 u Y mecuas

b. Brusnue X1 na Y nesnayumenvho, a céa3vb meacdy X1 u Ymecnas
C. Brusnue X2 na Y nesnayumenvho, a céa3vb meacdy X2 u Ymecuas
d. Bnusnue Xlu X2 na Y nesnauumenvmo

Kakas XapaKTCPUCTHKA UCTIOJIb3YCTCA IJI U3MCPCHUSA CHUJIbI CBA3U MCKAY ABYMA HepGMeHHBIMI/I?

Iycte uccnemyetcs BausiHue Ha YABYX ¢daktopoB X1 u X2, mpuuem Ryx1=0.5, Ryxx=(-0.9). Kakoii MoxHO
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9. Kaxoit koa¢pummeHT He MOXKeT OBITh NCTIOIB30BaH JIJISl OTIPEACIICHUS CTETICHN BIUSHUS (aKTOPOB HA
nepeMeHHyo Y?

a. KoadduumenT amactuanoctin
b. B-xo3dpdunmeHt

c. Koaddumment perpeccun

d. Henbra-ko3hduitiest

10.  Yro xapakTepuiyeT KO3(pPHUINCHT perpeccruH a;?

a. Hsmenenue Y npu usmeHeHuu 3HAUeHUsL Xj HA €OUHULY
b. Hsmenenue Xj npu usmenenuu 3HaueHuss Y Ha eOUHUYy
C. Tecnomy cesizu meancoy Xju 'y
d. Lonio eapuayuu eenuuunsl YoOwscHsem apuayus Geaudunbsl X
11. B kaxom uz cnyuaes paxmopor X1 u Xo A61510MCs MYTbMUKOLIUHEAPHBIMU?
a. Ecnu 1 x=0.6
b. Ecnu ry x=-0.9
C. Ecnu ry x2=0.2
d. Kospgpuyuenm xoppensayuu ne daem omeem Ha 3mom 60npoc
12.  Kaxoii moka3areins CIyXUT ISl OIPeIeNICHUs] TOUHOCTH MOJIEIHU?
a. F- kxpumepuii Quwepa
b. Cpeonsist omHocumenbHas ouudKa annpoKCUMayuu
C. Kosgppuyuenm oemepmunayuu
Kpurepun oneHuBanusi TeCTOBBIX 3aIaHUM
Ouenka % npaBUJIbHBIX 0TBETOB
OTINYHO 86-100
Xoportio 71-85
YAOBIETBOPUTEIHLHO 50-71
HeynoBneTBopHUTEIEHO 0-49

OreHuBaHME CTYJIEHTA B X0J1€ TEKYIIETO KOHTPOJISI YCTIEBAEMOCTH OCYIIECTBIISECTCS UCXOIS
U3 BBITIOJTHEHHS BCEX BUIOB CAMOCTOSTEIHHON PaOOTHI.

[TpomexxyTOUHBI KOHTPOJIb - WTOTOBasl OILIEHKAa 3HAHWKM CTyAeHTa, GopMHpyemas o
HaKONUTEIBHON CUCTEME B ITPOLIECCE TEKYIIETO KOHTPOJIS.

®opMa IPOMEKYTOYHOTO KOHTPOJIS — IK3AMEH.

Bonpocs! 1J1s1 TOATOTOBKYU K IK3aMeHY

(ns1 popmupoBanus OIK-2.1; OMNK-2.2; OIK-5.1; OIIK-5.2)
[Tapnast perpeccust U KOppemsus B SKOHOMETPUUYECKUX UCCIIEI0BAHUSAX.
Crenuduxanus MoJeNu.
CMBbICIT U OLIEHKa [apaMeTpoB METO10M HauMeHbInX kBaapaTtoB (MHK).
Ilokazarenn kaudectBa perpeccuu. OIllEHKa CYyIIECTBEHHOCTH NapaMeTpOB JIMHEWHOMN
€rpeccuy 1 KOppessIuu.
WHTepBaibpl Iporyo3a 1o JJMHEHHOMY YPaBHEHUIO PETPECCHH.
Henunelinple monenu perpeccnn WM ux JuHeapusanusa. Koppemsuust uisi HEITWHEHHON
erpeccun. CpeHsis onOKa anmpoOKCUMAIIHH.
MHo’xecTBEHHas perpeccus U Koppesuus
Crnenuduxanus moaenu. OT6op HakTopoB MpH MOCTPOSHUH MHOKECTBEHHOW PETPECCHH.
JIuneliHas MoJenb MHOXECTBEHHOM perpeccnd. OIleHKa NapaMeTpoB  ypaBHEHUs
MHOKECTBEHHOM PErpeccuy METOI0M HaMMEHbIINX KBaapaToB. CsoiicTa onieHok MHK.
10.  YacrtHbIe ypaBHEHHUS PETPECCHH.
11.  MmHoxecTBeHHas koppessiuus. YactHas koppemsuus. OIeHKa HaJIeKHOCTH Ppe3yJIbTaToOB
MHOKECTBEHHOU PETPECCUM U KOPPEIIALHH.

©®ONT OUIT AwN
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12.

QUKTUBHBIE IIEPEMEHHBIE BO MHOXKECTBEHHOM perpeccuu. PerpeccuoHHble Moxpenu ¢

MIEPEMEHHOM CTPYKTYpPOH.

13.

HPGHHOCBIHKI/I METOJa HanMCHBIIINX KBaJgpaToB. reTepOCKeﬂaCTI/I‘IHOCTB u

ABTOKOPPECINPOBAHHOCTE OCTAaTKOB JIMHEHHBIX PETPECCUOHHBIX MOI[GJ'IGﬁ.

14.
15.
16.

OO000IIeHHBII METO/T HANMEHBIIINX KBAPATOB.
Bpemennsbie psiibl.
OCHOBHBIE 3JIEMEHTHI BPEMEHHOTO psifia. ABTOKOPPEISAIUS YpPOBHEH BPEMEHHOrO psija U

BBISIBJICHHUE €TI0 CTPYKTYPHI.

17.

Wnentudukanuss Moneneld  CTalMOHAPHBIX M HECTAlMOHAPHBIX  BPEMEHHBIX U

HECTAllMOHAPHBIX BPEMEHHBIX PAI0B.

18.
19.
20.
21.
22.
23.
24,
25.
26.
217.
28.
29.
30.
31.
32.
33.
34.
35.
36.
37.
38.
39.
40.

MopenupoBanre TEHIECHIIMA BPEMEHHOTO psijia.

MopenupoBaHre CE30HHBIX M IIUKIMYECKUX KOJICOaHUMH.

MopenupoBaHue TEHACHIIMN BPEMEHHOTO Psijia MPY HAJTUYUH CTPYKTYPHBIX U3MEHEHUM.
N3yueHune B3auMOCBs3€il 110 BpEMEHHBIM psifiaMm.

Crienin(rka CTaTUCTHYECKOHN OIIEHKH B3aMMOCBSI3H JIBYX BPEMEHHBIX PSJIOB.
MeToapl HCKITFOUECHUS TSHACHIINM.

ABTtokoppensiius B ocratkax. Kpurepuii Jlapouna-Yorcona.

OueHrBaHUE apAMETPOB YPABHEHUS PETPECCUU IPU HAIMYUHU aBTOKOPPEISLIUU B OCTAaTKAX.
Monemn ARMA, ARIMA, ARCH, GARCH

CranuoHapHbIi psjl.

bazoBbie MOeIM BPEMEHHBIX PSIOB.

Teopema aekommnoszunuu Bonbja.

YacTHast aBTOKOPPEIISIUOHHAS (PYHKITHSL.

Mogens ARMA.

Monens ARIMA.

Kounnrerpanus.

Mounens ARCH u GARCH.

AHanm3 1maHeJbHbBIX TaHHBIX.

[TanHeNbHBIE TaHHBIC U UX MPEUMYIIIECTBA.

OnHoHanpaBIIeHHbIE MOJIENIN MTAHETbHBIX JAHHBIX.

KauecTBO MOATOHKH.

Br16op mogenu.

JIByHampaBieHHast MOJIEIb MMaHEIbHBIX TAHHBIX ¢ (PUKCUPOBAHHBIMH KOMIIOHEHTAMHU.

DK3aMEeH MTPOBOJIUTCS B YCTHOM (hopMme.
Cucrema OnEHUBaHUA MO pe3yjbTaTaM MPOMEXKYTOUHOTO KOHTPOJI OCYIIECTBISIOTCS B

cootserctBuu ¢ I[Tonoxennem COI'Y?Y, a Takxke ¢ yueTom TpeGoBaHmit 1 KpUTEPHEB, Pa3pabOTAHHBIX
IIPETIO/IaBATENEM 10 JaHHOM IUCLUIUINHE.

IMoka3aTesu 1 KpUTEPHUU OLICHMBAHUS KOMIIETCHIMI HA Pa3/IMYHBIX ITaNaX UX
¢dopmMupoBanusi, onucaHue NIKAJ OLeHUBAHUS

YpoBeHb ¢chOPMHUPOBAHHOCTH KOMIIETECHIM I

«MUHMMAJIBHBIH «MUHUMAJIbHBIN «Cpennuii ypoBeHb» | «BbICOKHIT ypOBEHb»
YPOBEHb He | YyPOBEHb»
JOCTUTHYT» Komnerenmumn Komnerennnu

! Tlonoxenue 0 TeKyIEeM KOHTPOJIE yCIIEBAEMOCTH M IPOMEKYTOUHOI aTTECTAIMH O0YHAKONIIMXCS MO0 06Pa30BATENBHBIM
nporpamMMaM BBICIIET0 00pa3oBaHus — mporpaMmaM OakajiaBpuara, Maructparypbl u creruamutera B COI'Y (B
nocaenser pegaxiuu ot 08.07.2020 r. IIp.Ne 173).
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Komnerenuun He | Komnerennun c(hOpMHUPOBAHBI. c(hOpMHUPOBAHBI.
c(OpPMHPOBAHBI. c(OpMHPOBAHBI.
3HaHus ~ OOmUMpHBIC, | 3HAHKS TBEpJIbIC,
3HaHus OTCYTCTBYIOT, | ChopMupoBaHbI CUCTEMHBIE. apryMEeHTHPOBAHHBIE,
YMEHHsSI U HaBbIKU He | 0a30Bble  CTPYKTYpHI | YMEHUS HOCSIT | BCECTOPOHHHE.
c(OpMHPOBAHBI. 3HaHUMU. PEeNpOLYKTUBHBIN YMenus YCIELIHO
YMenus XapakTep, NPUMEHSIOTCS K
(bparMeHTapHBI U | IPUMEHSIIOTCS K | pELICHUIO KaK
HOCST pPEUIEHUI0  THUIOBBIX | TUIIOBBIX, TaK u
PENPOAYKTUBHBIN 3aaHUN. HECTaHAAPTHBIX
Xapaxrep. JlemoHCcTpUpYyeTCs TBOPYECKHUX 3aJaHUN.
JlemoHCcTpHpYyeTCs JIOCTaTOYHBIM ypOBEHb | JleMOHCTpUpyeTcs
HU3KHUH YPOBEHb | CAMOCTOATEIbHOCTU BBICOKHUI YPOBEHb
CaMOCTOATEIBHOCTH YCTONYHUBOIO CaMOCTOSITENIbHOCTH,
MIPaKTUYECKOTO IPaKTUYECKOIrO BBICOKAsl aJIallTUBHOCTD
HaBbIKA. HaBBIKA. IPAKTUYECKOTO HaBbIKa
Onucanue KpuTepues OLCHUBAHUS
OO0yuaromuiics OO6yuarommiics OO6yuarommiics OOGyuarommiics
JEMOHCTPUPYET: JEMOHCTPUPYET: JE€MOHCTPUPYET: J€EMOHCTPHUPYET:
- CYILLECTBEHHBIE | - 3HAHUA | - 3HAaHWE U TIOHUMaHUeE | - riry0oKwue,
npoOenbl B 3HAHUAX | TEOPETHUECKOTO OCHOBHBIX  BOIIPOCOB | BCECTOPOHHUE u
yueOHOro Marepuaina; | Marepuana; KOHTPOJIUPYEMOTO apryMeHTHPOBAaHHbIE
- JIOTYCKAIOTCS | - HEMOJIHbIE OTBETHI Ha | 00BbemMa 3HaHUS MNPOrPAMMHOIO
NPUHLMITHATIbHBIE OCHOBHBIE  BOIIPOCHI, | MPOTPaAMMHOIO MaTepuaa;
OLIMOKM MPH OTBETE Ha | OIMOKM B OTBETE, | MaTepUaa; - IIOJIHOE ITOHMMAaHHE
OCHOBHBIE  BOIPOCHI | HEAOCTATOYHOE - TBEpHAble 3HAHHUS | CYHIHOCTH u
Oounera, OTCYTCTBYET | IOHUMaHHUE CYHUIHOCTH | TEOPETUYECKOTO B3aMMOCBSI3H
3HaHWE€ M MOHMMAHUE | U3JIaraeMbIX Martepuana. paccmMaTpuBaeMbIX
OCHOBHBIX IOHSTHH U | BOIPOCOB; -CII0COOHOCTH IIPOLIECCOB M SIBJICHMI,
KaTeropui; - HEYBEpEHHbIE€ U | YCTaHABIIMBATH U | TOYHOE 3HaHHE
- HEMOHMMAaHUe | HETOUHbIE OTBEThl Ha | OOBICHATH CBSI3b | OCHOBHBIX IIOHATUH B
CYILIIHOCTHU JIOTIOJTHUTEIIbHBIE MPaKTUKA W TEOpHUH, | paMKax 00CYykK1aeMbIX
JIOTIOJTHUTEIIBHBIX BOIIPOCHI; BBISIBIISITD 3a/laHu;
BOIIPOCOB B paMKax | - HEJ0CTaTOYHOE | MPOTUBOPEUNS, - CIIOCOOHOCTh
3aaHuii Ousera; BIIa/ICHUE pooOIeMBbI U | yCTaHaBIMBAaTh u
- OTCYTCTBHE YMEHHs | JINTEpaTypoi, TEHJCHIIUU Pa3BUTHUS; | OOBSICHATH CBSI3b
BBITOJIHATh PEKOMEHI0BAaHHOU - I[paBWIbHBIE U | IPAKTUKU U TEOPUHU;
MPaKTHYECKHE MIpOrpaMMoit KOHKpETHBIE, oe3 | - JIOTUYECKH
3a/1aHus, JUCLUIUINHBI; rpyOBIX OLIMOOK, | MOC/Ie0BaTeNbHbIE,
pelyCMOTPEHHbIE - ymMeHue 0e3 rpyObIX | OTBETHI Ha | collepKaTelbHbIE,
IPOrpaMMoit o1InoOoK pelarh | MOCTAaBJICHHBIE KOHKPETHbIE "
JUCIUIINHBI, MpaKTUYECKHE BOIIPOCHI; HCYepIIbIBaIOIINE
- OTCYTCTBHE | 3aJaHMUsI, KOTOpBIE | - yYMEHHME  peElIaTh | OTBETHI HA BCE 3aJaHUS
TOTOBHOCTHU CJIETyeT BBITIOJHUTD. MIPaKTUYECKHE ounera;
(crtocobHOCTH) K 3a/aHus, KOTOpBIE | -  YMEHHE  pellaTh
TUCKYCCUM M HHU3KYIO CJIETyeT BBIMOJIHUTH; MIPaKTUYECKHE
CTETECHb - BJIaJICHUE OCHOBHOM | 3a/1aHUS;
KOHTaKTHOCTH. JIUTEPATYPOH, - cB00OIHOE
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PEKOMEHTOBAHHOM
IpOrpaMMon
TUCIUTUIMHEL

- HaJIM4IHe
COOCTBEHHOI
000CHOBAaHHOM
MO3ULIMHI
00CyKIaeMbIM
BOITPOCAM.
Bo3MOXHEI
HE3HAYUTEIbHBIE
OTOBOPKHU 5
HETOYHOCTHU B
PaCKpBITUU
OTAEIbHBIX
MOJIOKEHUI BOIIPOCOB
ounera, MPUCYTCTBYET
HEYBEPEHHOCTD B
OTBETaX Ha BOIPOCHI.

1o

HCITOJIE30BaHHUE B
OTBETaX Ha BOIPOCHI
MaTepUalioB
PEKOMEHIOBAHHOMN
OCHOBHOH i
JOTIOJTHUTEIIHLHOM
JIUTEPATYPHI.

Onenka
«XOpOuI0»

Onenka
«Y/I0BJIETBOPHTEIBLHO»

Onenka
«HEY/IOBJIETBOPHTEIHLHO»

Onenka
«OTJIHYHO»

Metoauka ¢gopMupoBaHus pe3yibTHPYIOLIEH OLEHKHU

XapaKm epucmuka omeema

Ouenka

JlaH ToNHBIA, pa3BepHYTHI OTBET Ha MOCTaBIEHHBIA BOIPOC, MOKa3aHa
COBOKYITHOCTh OCO3HAaHHBIX 3HaHUII 00 OOBEKTE, MPOSABIAIOMIASACA B
CBOOOJHOM OTNEPUPOBAHUU MOHATHIMH, YMEHUH BBIIEIUTH CYIIIECTBEHHbBIE
U HECYIICCTBCHHBIC €ro MPHU3HAKH, MPUYUHHO-CIICJACTBCHHBIC CBS3H.
3HaHue 00 00BEKTE AEMOHCTPUPYETCs Ha (pOHE MOHUMAHHUSI €T0 B CUCTEME
JAHHOW HAayKW M MEXKIUCIUIUIMHAPHBIX cBs3edl. OTBeT GopmMyaupyercs B
TePMHHAX HAyKH, W3JIOKEH JIUTEPAaTYpPHBIM  SI3BIKOM,  JIOTHYEH,
JTIOKA3aTeJICH, IEMOHCTPUPYET aBTOPCKYIO TO3UITHIO CTYICHTA.

OTJINYHO

JlaH MOnHBIA, pa3BEpHYTHIA OTBET HA IOCTABJIECHHBIM BOMIPOC, MOKA3aHO
YMEHUE BBIICIUTh CYIIECTBEHHBIE M HECYIIECTBEHHbIC IPU3HAKH,
IMPUYMHHO-CJIEICTBEHHbIE CBSI3U. OTBET YETKO CTPYKTYpPUPOBAH, JOTHYEH,
U3JI0)KEH B TepMHMHAaX Hayku. OJHAKO JOMYLIEHbl HE3HAYUTEIIbHbBIE
OMMOKKW WM HEIOYeThl, HCIIPABICHHbIE CTYIEHTOM C MOMOUIbIO
«HABOJSIINX)» BOIPOCOB IPENOJaBATEIS.

XOPpOLIO

Jlan HeToNHBIN OTBET, JIOTUKA U MOCJIE0BATEIbHOCTD U3JI0KEHUS UMEIOT
CylIecCTBEHHbIE  HapymieHus. JlomymeHsl rpyOble OIIMOKM  NpHU
ONpENEICHUN CYIIHOCTH DPACKPBIBAEMBIX TOHATHI, TEOpUH, SBIICHHM,
BCJIE/ICTBUE  HENOHMMAHHUA  CTYJEHTOM  MX  CYLIECTBEHHBIX U
HECYIIECTBEHHBIX MPHU3HAKOB U CBs3eil. B oTBeTe OTCYTCTBYIOT BBIBOBI.
YMeHHue pacKpbITh KOHKPETHBIE NpOSIBIEHUS OOOOIICHHBIX 3HAHUU HE
nokazaHo. PeueBoe odopmiieHrne TpedyeT monpaBoK, KOPPEKITHH.

YAOBJICTBOPUTCIBHO
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JlaH HETOJHBIN OTBET, MPEACTABISAIONNNA CO00H pa3pO3HEHHbBIE 3HAHUS TI0
TEMC BOIpoca ¢C CYHICCTBCHHBIMU OH_II/I6KaMI/I B  OIPCACIICHUAX.
[TpucyTcTBYIOT pparMeHTapHOCTb, HEJIOTHYHOCTD U3JI0KeHU. CTyIeHT He
OCO3HACT CBA3b JAHHOI'O IIOHATUA, TCOPUHU, ABJICHUA C APYTUMU O6’beKTaMI/I

HEYAOBJICTBOPUTEIILHO
JUCHUITIIMHBI. OTC}’TCTBYIOT BBIBOJIbI, KOHKPETHU3alUA U JOKA3aTCIIbHOCTh
U3JI0KEeHHs. Peup HErpaMoOTHas. I[OHOJIHI/ITGJIBHBIG n  YTOUHAIOMIUC
BOIIPOCHI mperioaaBaTe/isd HEC IPUBOAAT K KOPPECKIMU OTBETA CTYACHTA HC
TOJILKO Ha IIOCTaBJICHHBIMN BOIIPOC, HO M HA APYI'UC BOMPOCHI JUCIUITIIMHBI.
He ITOJIYYCHBI OTBETHI 110 0a30BEIM BOIIpoCaM NJHUCHUIIIIMHBI. 0

9. YuebHo-MeTOoAMYeCcKOEe U HH(OPMAIIMOHHOE o0ecriedeHne JUCIUTNIHHBI
a) OCHOBHAsl JIUTepaTypa:

1. JlaBuncon, P. Teopus u Mmeroas! skoHomeTpuku. Econometric theory and methods: yueOnuK:
[16+] / P.IsBuacon, [.I. Mak-Kunnon; mep. ¢ anrn. moxn Hayd. pea. E. M. Annpeesoii;
Poccuiickas akaneMusi HApOJHOTO XO3SHCTBAa W rocyldapcTBeHHOH ciyxObl mpu Ilpesuaente
Poccuiickoit @enepannn. — Mocksa: Jleno, 2018. — 937 c.: un. — (AxkageMuueckuii y4eOHHK). —
Pexxum nocryna: no moanucke. — URL: https://biblioclub.ru/index.php?page=book&id=577838.

2. Hocko, B. II. Oxonomerpuka: yueOHuk: B 2 xkHurax / B. II. Hocko; Poccuiickas akagemust
HapOJIHOTO XO3SHCTBAa M rocyaapcTBeHHON ciryxObl nipu [Ipesunenre Poccuiickori denepanun. —
Mocksa: Jleno, 2021. — Kaura 1. Yacts 1. OCHOBHBIE MOHATHS, dJIEMEHTAPHBIE METO/IbI, YaCTh 2.
PerpeccronHbIli aHamu3 BpeMEHHBIX psAfoB. — 704 c.: wi. — (AkageMudeckuii yueOHUK). — Pexum
nocryma: o noanucke. — URL: https://biblioclub.ru/index.php?page=book&id=685857.

0) 10MOJIHUTE/ILHAS JUTepaTypa:
3. Jlantea, E. B. Cratuctuyeckue METOJbI MCCIICIOBAHUN B 3KOHOMHUKE: yueOHOEe mocooue:
[16+] / E. B. Jlantesa, JI. B. [loptHoBa; Poccuiickuii skoHOMHYECKU yHHUBEpCUTET nMeHu [. B.
[TnexanoBa (OpeHOyprckuit punuan). — 2-e usa., nopad. u nom. — Bonrorpan: Cdepa, 2022. — 234

c.. Wi, TaoJI. Pexum JOCTYyTIA: o TIOJIITUCKE. —
URL: https://biblioclub.ru/index.php?page=book&id=699644.

4. Mopenu  conuaabHO-YKOHOMMUYECKMX  MPOIECCOB:  ydebHoe  mocobme: [16+] /
1O. B. BeprakoBa, 1. A. Ko3bea, 1O. C. Ilonoxenuesa [u ap.]; mox pena. FO. H. BeprakoBoit. —
Mocksa: IIpomerenr, 2021. 366 c¢.: wi — Pexum Joctyma: 1O IOANHMCKE. —

URL: https://biblioclub.ru/index.php?page=book&id=690757.

S. Hesexxun, B. II. DOxoHomerpuueckue wucciefoBaHusi: ydeOHoe mocobue: [16+] /
B. Il. HeBexxun; ®dunancosbli yHuBepcuteT Ipu IIpaBurenscrBe Poccuiickonn ®Penepauuu. —
Mocksa: IIpomereit, 2020. — 539 c.: cxem., Tabn. — Pexum pgocrtyma: mo TOAMHCKE. —

URL.: https://biblioclub.ru/index.php?page=book&id=612081.

B) nporpamMmmHoe odecneuenune, I6C, npodeccuonanbubie 6a3bl 1 UHTEpHET-pecypChl

Jlorosop Ha npaBo Cpox Komnuuectso Touek
HaumenoBanue, cBeieHUsT O o .
. HCIIOJIB30BaHUA JCHUCTBUA IIOCTyHa/HOHBSOBaTeIIeI/I u HpHMe‘IaHI/ISI
npaaooGnazlaTene 1 aapec canta
3bC JIOrOBOpa XapaKTepUCTUKA JOCTyIa
OBC "YHuBepcureT. OMOIHOTEKA 3aKJIIOYEHHE
onLine" . 01.01.2023 - JIOTOBOpA Ha
000 «JIupekr-Memuna» (RU) Ne 278-12/2022 31.12.2023 HE OTPAHIACHO IIPaBo IOCTYIa C
http://www. biblioclub.ru 01.01.24
«O6pa3oBarenbHas miathopma 01.03.2023 — 3aKIIFOUCHUE
OPATAT» . 30.06.2023 JIOTOBOpA Ha
000 «DnexTponHOE Ne 01/03-2023 01.09.2023 - 6050 MpaBo J0CTyIa ¢
n3narensctso IOPAUT 31.12.2023 01.01.24
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https://biblioclub.ru/index.php?page=book&id=690757
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http://www.urait.ru/

OBC «KoHCYNbTaHT CTYICHTa»
«MenuuuHa. 3ApaBOOXpaHEHNE

3aKJIIOYCHHUC

BO» Ne 832KC/02- 27.02.2023 - 200 »m. xapT JIOTOBOpa Ha
IT xomnaans OO0 2023 26.02.2024 MoJIb30BaTeNeH MIPaBO IOCTYTIa C
«KOHCVYJIbTAHT CTYJEHTA» 27.02.24
www.studentlibrary.ru
HubopMannoHHO-aHAIMTHYECKAs
cucrema SCIENCE INDEX 3aKIII0YCHUE
OO0 HAYUHAA . 11.04.2023 — JIOTOBOpA Ha
OJIEKTPOHHAA S10-5051/2023 12.04.2024 70 300 IIPaBo L[OIC)TyHa c
BUBJIMOTEKA (RU) 13.04.24
www: https://elibrary.ru
YHuBepcallbHbIe 0a3bl JaHHBIX 3aKJIF0YeHUE
«BUC» No 3311 01.01.2023 — He OrpaHHICHO JIOTOBOpa Ha
000 «MBUC» (RU) - 31.12.2023 IIPaBO JIOCTyTa C
htpps:/eivis.ru/ 01.01.24
«HaHHOIéan)Haﬂ ICKTpOHHAA Ne 05.07.2018 — | 10 Touek noctyma mo IP- | c¢ mpomoHramnmei
bmoTeiay 101/H2b/4513 05.07.2023 aapecy Ha IIATH JIST

OI'BY «PI'by http.//HOB. PD.

www.garant.ru
www.consultant.ru

10. MaTepHaJbHO-TeXHHYECKOe o0ecneyeHne JUCIHIIHHBI

3aHATHS 110 AUCHUIIIIMHE HNPOBOJAATCA B aAyAUTOPUAX, 00eCIICYCHHBIX KOMIIBIOTCPaMH,
HMCIOMIMMHU JOCTyIl K CCTHU I/IHTCpHCT,

000pyTIOBaHUEM.

Jluyensuonnoe npoepammnoe obecnevenue:
1.  Windows 10 Pro for Workstations, (Ne 4100072800 Microsoft Products (MPSA) ot

HHTCPAKTHBHBIMU JOCKaMHU H MyanHMe,I[HfIHLIM

2. Office Standard 2016 (Ne 4100072800 Microsoft Products (MPSA) ot 04.2016r);

3. CucreMa noucka TeKCTOBBIX 3aMMCTBOBaHUI « AHTUIIIIarnaT BY3»;

04.2016r);
Ilepeuens 110 6 c60600HOM docmyne:
KasperskyFree;
WinRar;

Google Chrome;
Yandex Browser;
OperaBrowser.

ocukwbdE
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