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1. Ilepedyenb MIaHNpPyeMbIX Pe3yJbTATOB 00yUeHHS MO0 JUCIUIINHE, COOTHECEHHBIX C
MJIAHUPYEMBbIMH pPe3yJIbTaTaAMH 0CBOEHHS MPOrPaMMbl

1.1. /Iucunniauaa

b1.B.OJI.8 MakposKOHOMHYECKOE
(Macroeconomic and Financial

KOMICTCHIUAMU C YUCTOM OSTalla.

U (UHAHCOBOE IPOTHO3UPOBAHHE

Forecasting) oOecreunBaeT OBJAJCHUE CICAYIOIIMMU

TEXHOJIOTUUECKON
MOJEPHU3ALUN
[IPOU3BOICTBA.

TEXHUYECKOTO
00CITy)KUBaHUS U
MaTepualibHO-
TEXHUYECKOTO
oOecrieueHus
POM3BOICTBA.

OpraHu3allMOHHON U

Crparernueckoe
YIIpaBJIEHHUE MIPOLIECCAMU

Kon HanmenoBanue Kon srana ocBoenus HanmenoBanue srana
KOMIETEHINH KOMIETEHINH KOMIETEHINH OCBOCHHS KOMIIETECHINH
ITK-5 Bnanenne  meromamu | I1K-5.2 CnocoOHOCTh HCHOJIB30BATh

HKOHOMHYECKOTO U METOJbl SKOHOMHYECKOTO H
CTPaTEruueCcKoro CTPaTerHYecKoro  aHaiu3a
aHaiIm3a MOBEJICHUS MOBEJICHUSI HKOHOMHUYECKUX
HKOHOMHYECKUX areHTOB M PBIHKOB B
areHTOB M pPBIHKOB B r7100aJIbHOM cpene;
100anbHOM cpeje. OLICHMUBaTh  NpPUHHUMAaEMbIe
pelIeHus] ¢ TOUYKU 3pEHUs UX
BIUSHUS Ha (DUHAHCOBBIC
pe3ynbTaThl U (UHAHCOBOE
MI0JIO’KEHHE KOPITOPAIHH.
1.2. B pe3ynprare 0CBOCHHUS JUCUUIUIUHBI Y CTYAEHTOB JIOJDKHBI OBITH CHOPMUPOBAHBI:
OTD/TD Kon srana PesynpTarsl 00ydeHus
(npu HanUUUU OCBOCHUS
npodcrangapra)/ KOMIIETECHIH
npoeccuoHaIbHbIE
JEUCTBUSA

Crparernueckoe [1K-5.2 OOyuaromuiicss yMmeeT UCIOJb30BaThb METObI

yIIpaBJIeHHE MPOIECCaMU HSKOHOMHYECKOTO M CTPATErMYECKOro aHalln3a

MOBEJICHUS] SKOHOMUYECKUX areHTOB U PBHIHKOB B
r00anbHOM  cpele; OICHMBATh IPUHHMAaeMbIe
pemieHust ¢ TOYKM 3PEHUs HUX BIMSIHUA Ha
¢uHaHCOBBIE  pe3yabTaThl U (UHAHCOBOE
MI0JIO’KEHHE KOPITOPALHH.

2. O6beM U MecTO TUCHUILTHHBI B cTpyKType OIl BO
O0beM THCHMILINHBI

O0bem nucriuinnesl: 144/4 108/4
KonrakTHas padota: 44/33
Jlexuuu 10/7,5

JlaGopaTopHbie paboThI
[MpakTrueckue 3anstus 34/25,5




CamocrositenbHas pabora 64/48

Mecto qucuuninnsl B ctpykrype OII BO

uHACKC 1 HauMeHoBanue aucuuiuinabl: b1.B.OJ1.8 MakposkoHOoMHuYeckoe U GUHAHCOBOE
nporuo3upoBanue (Macroeconomic and Financial Forecasting)

Kypc(bl), cemecTp(bl) Win TpuMecTp(bl) €€ OCBOCHHS B COOTBETCTBUH C Y4COHBIM IJIAHOM:
2 kypc 3 cemectp

JUCUUIUIMHA PEANU3YeTCs TOCIIe N3yUCHUS:

b1.B./IB.2.1 T'mo6anpHasi 5JKOHOMUYECKAs MOJTUTHKA

b1.B.JIB.2.2 T'ocymapcTBEHHOE PErylIHpOBaHUE SKOHOMUKHU

IUCLUUIUIMHA PEANHU3YeTCs 10 U3yUCHUS:

b1.B.OA.7 OneHka HMHBECTHIIMOHHOTO TIPOEKTa, (DMHAHCOBOE MOJCIUPOBAHHE H
MIPOTHO3UPOBAHHE

dopma(bl) IPOMEKYTOUHON aTTECTAIMU B COOTBETCTBUU C YYCOHBIM TUIAHOM: DK3aMEH
3. Conepixanue ¥ CTPYKTYpa AHCHHUILIMHBI

Ounas popma ooyuenusn

Ne n/mm HaunmeHnoBanune Tem O0beM IUCHMILUTHHBI (MOTYJIsl), Yac. dopma
(pa3sneios), Bcero KonrakTnas padora cp TeKylero
00yl UXCSI ¢ KOHTPOTR
yCIEBAEMOCTH ™,
npemnoaaBarejieM HPOMEKYTOUHO
10 BUJAM YUeOHbIX 3aHATHI aTTecTalMU™
J/30, JIP/ 20, 113/ 20, KC
a0T* a0T* a0T* P
Tema 1 | BBenenune 2/1,5 2/1,5 6é4, il
Tema 2 | OcHOBBI 2/115 2/115 6/4, i
MaxposKoHOMHUKH | 5
Tema 3 | OcHOBBEI 2/1,5 2/1,5 6/4, il
Maxkposkornomuku | 5
Tema 4 | IIpornozupoBanue 2/1,5 413 6/4, i
BPEMEHHBIX PsIIOB | 5
Tema 5 [IpornozupoBanue 2/15 4/3 6/4, Il
BPEMCHHBIX psiioB |1 5
Tema 6 | IIporHo3upoBanue 4/3 6/4, il
BpeMeHHBIX psimoB |11 5
Tema 7 | DxoHOMETpUKA 43 6/4, Il
CIUHUYHOT'O KOPHS 5
Tema 8 | Monmenuposanue | 4/3 6é4, il
Tema 9 | Monemposanue |l 4/3 8/6 il
Tema 10 | Usmepenue 4/3 8/6 hil
3¢ GEKTUBHOCTH
[Ipomexxyrounas IK3aMeH
aTTecTalus
Bcero: 144/4 10/7,5 34/25,5 64/ | 36/27
108/4 48

*[Ipumeuanue — oucnym (/)

Coaep:xkanne IUCHUNIMHBI




Ne HaumenoBanue Conep:xanue

Tema 1 Beenenue 0030p perpeccuonHoro ananmsa. ONeHKa UCCISOBAHUMA
, OCHOBaHHBIX Ha MHOKECTBCHHOM perpeccun. Kak
YIPaBIATH IPOCKTOB B SKOHOMETPUKE

Tema 2 OcHOBBI MakposKOHOMHUKH | Perpeccruonnbie Moienu ¢ OrpaHUYEHHBIMU 3aBHCUMBIMU
[IEPEMEHHBIMHU.
Tema 3 OcHoBbI MakposkoHomukH 1 JluHaMu4eckue SKOHOMETpUYeckue mopenu. Mogaenu c

pacrnpeacsiCHHbIM 3a1a3/1IbIBAHUCM.

Tema 4 IIporHo3npoBaHUE BPEMEHHBIX | DKOHOMETpPUKA BPEMEHHBIX pAO0B. Mopnenu
psizos | ABTOPErPECCUOHHOTO MHTETPUPOBAHHOIO  CKOJIB3SIIIETO
cpennero (ARIMA)
Tema 5 IIporHo3upoBaHue BpeMEHHBIX | Mofen ~ aBTOPErpeCcCHOHHOIO  MHTErPUPOBAHHOTO
psios |l ckonpasmero  cpenero  (ARIMA)  (mponomkeHwue).
Mopnenun c ABTOPETPECCHOHHOM YCIIOBHOU
Tema 6 IIpornosuposanue BpeMeHHBIX | IIpoMexyTouHblii TecT. Mopenu OLEHKH pUCKOBOU
psizos 11 CTOMMOCTH. TecThl IPUUNHHOCTH.
Tema 7 OxoHOMeTpHKa  enuHH4YHOro | HecranmoHapHble BpeMeHHbIE psiibl. TeCTbl €qUHUYHOTO
KOpHS KOpHS
Tema 8 Monenuposanue | Kounrerparys u Mozienb KOPpEeKIUH OIIHOOK
Tema 9 Monenuposanue |1 MonennpoBaHne Ce30HHBIX KoJleOaHHH.
Tema 10 N3zmepenue 3ddexrnBHOCTH CroXacTHYeCKHUil MOTPaHNYHBIA aHaJIn3 (ECIH MO3BOIKT
BpeMsL). 3andrue, HOCBSIIEHHOE MIOBTOPEHUIO
PO IEHHOTO

4. MarepuaJbl TeKyliero KOHTPOJIsl yCIIeBaeMOCTH 00y4aroIuxcs 1
(oHI OLIEHOYHBIX CPEACTB MPOMEKYTOUYHOM aTTeCTANMH N0 JUCHUIIIHHE

4.1. ®opMbl W MeTOABI TEKYWIEr0 KOHTPOJISI YCIIEBAEMOCTH, O0y4YalOIIMXCHA M
NMPOMEKyTOYHOM aTTeCcTaluu.

411. B xoge peaau3anuM IMCUMIUIMHBI MCHOJb3YHTCS CJeIylOlIMe MeTOAbl
TeKYyIero KOHTPOJIsl YCIIeBAeMOCTH 00y4aroMXCs:

IIpu mpoBeneHNN 3aHATUN JIEKIIUOHHOTO THIIA. TUCITYT
IIPY POBEECHUH 3aHATHI CEMUHAPCKOTO THUIA: JUCITYT
4.1.2. Jx3ameH (3a4eT) MPOBOAUTCSI C MPUMEHEHHEM CJISTYIOIINX MeTOI0B (CPeICTB):
Dk3aMeH B popMe MPOeKTa
4. 2. MartepuaJibl TEKyLIer0o KOHTPOJISI yCIIeBAeMOCTH 00yYarOLIUXCS.
TeMbl 17151 AUCKYCCHU
Discussion topics:
JlaiiTe TO4YHOE OINpenereHre NPOTHO3a U MPOBEIUTE PA3IUUUE MEXKAY MPOTHO30M, MOJENIBIO U

OU3HEC-ILJIAHOM.
HaszoBute Tpu kKpuTH4YeCKHX (aKTOpa, KOTOpHIC CIEAyeT OLCHUBATh B CIIydac COCTABJICHUS



71000T0 MPOTrHO3a.
Omummre npoOiieMy uAEHTH(UKAIKMK, OOSCIIEYeHHs] COOTBETCTBUS MEpP 3aIUUTHI BHEITHHM
YCJIOBUSIM U YyBCTBHTEIBHOCTH, OKPYKAIOIIUE POJIb JOTAIKH MIPU IPOTHO3HPOBAHHH.

Ompenenure TpU OCHOBHBIX METOJA MPOTHO3MPOBAHMS, KOTOPHIC HCIOJB3YIOT (HHAHCOBBIC

MEHEIKEPBI.

[Touemy KOMITAHUH CO3/1AIOT IPOTHO3BI?
Kputnueckas posib IpeanochbUIoK.

4.3. OueHoYHbIE CPeACTBA AJs MPOMEKYTOYHOI aTTecTaluu.

4.3.1. ®opmupyeMbie KOMIETEHIUH

Kon HaumenoBanue Kon srama ocBoeHus HammMmenoBanme sTamna
KOMIIETEHIHH KOMIIETEHIHH KOMIIETEHIHH OCBOEHUS KOMIIETEHIINHU
I1IK-5 Bnagenne  meromamu | I1K-5.2 CrocoOHOCTh HCIIOJIB30BATh

SKOHOMMYECKOTO n METOIbI JKOHOMHYECKOIO H
CTPaTErHYECKOTO CTPaTETUYECKOTO aHaIM3a
aHaIM3a [IOBEIEHU IMOBENEHUA DKOHOMHUUYECKHUX
SKOHOMHYECKUX areHTOB ¥ PHIHKOB B

AIrCHTOB W PBIHKOB B
100anbHOM cpeje.

rJ100aTbHOM cpene;
OLICHUBATh  TMPUHUMAEMbIC
pEIICHUs ¢ TOYKH 3PEHHS UX
BIUSHUSA Ha (UHAHCOBHIE
pe3ynbTaThl U (UHAHCOBOE
MTOJIOKCHHUE KOPIIOPAIIUH.

4.3.2 TunoBble OLlEHOYHBIE CPEACTBA

Term Project:
[Tporuo3upoBaHre SKOHOMHUYECKUX U (PMHAHCOBBIX MIEPEMEHHBIX C ITI00AILHON OLEHKOH
PUCKOBOU CTOUMOCTH
Makpo3KOHOMHUYECKO€ TIPOTHO3UPOBAHKE B YCIOBHUAX INI00AIBHOTO (PMHAHCOBOTO

Kpu3uca

IIxaJjia oneHNBaHHA.

IToka3zareJnb OLHEHUBAHUSA

Kpurepnii onennBanus

OOyuaromuiicss yMeeT UCIOJIb30BaTh METOIbI
HKOHOMHYECKOTO U
aHaJM3a MOBEICHUS SKOHOMUYECKUX areHTOB
U PBIHKOB B TJIOOQIBHOM cpejie; OLIeHUBATH |3.
NPUHUMAEMbIe PEUICHUs] C TOUYKU 3PEHUs UX
BIMSIHUS Ha (DUHAHCOBBIE pE3yIbTaThl H |4,

(uHAHCOBOE MOJOKEHNE KOPIIOPALIHH.

CTpaTETHYECcKOro (2.

=

He ymeer
B OeJIoM YCIICHIHO, HO HC CHCTCMATUYCCKU
OCYIICCTBIISICMBIC YMCHUA

B menom  ycmemHsle, HO  coAep;Kamue
OT/AEIbHBIE MPOOEITBI YMEHUS
B nemom ycnemHsle, HO  coAep;Kalue

OTJIeNIbHBIE MTPOOEIIbI YMEHUS

5. CdopmupoBaHHOE yMEHHE

Bamasl
(perTUHTOBOM

Ounenka

TpeOoBanus Kk 3HAHUAM




oreHku), %

100-81

5, «oTmmuHO»

- OreHKa OTIMYHO» BBICTABIISICTCS CTYICHTY, €CIU OH
DIyOOKO W TPOYHO YCBOWJI IPOTPaMMHBIM  Marepuan,
MCUEPIIBIBAIONIE, MOCIEIOBATENIFHO, YETKO M JIOTMYECKH
CTPOMHO €ro wu3jaraeT ero Ha »JK3aMeHe, yMEeT TECHO
YBSI3bIBATh TEOPUIO C MPAKTHKOHM, CBOOOJHO CHpABIISETCS C
3aJa4aMy, BONpPOCAaMHM M JPYTMMH BHJAMH TNPUMEHEHUS
3HAaHUH, TpUYEeM HE 3aTpyIHSeTcs C OTBETOM IIpU
BUJIOM3MEHEHUN 3aJlaHHi, MCIOJB3YeT B OTBETE MarepHai
MOHOTpa(pUUYECKON JHMTEpaTyphl, MPAaBUIBHO OOOCHOBBIBACT
MPUHATOE PELICHHUE.

- VY4ueOHble JOCTHMKEHUS B CEMECTPOBBIM MEpPUON H
pe3ynprataMi  pyOeKHOTO  KOHTPOJSL — JEMOHCTPUPYIOT
BBICOKYIO CTETIEHb OBJIAICHUS TPOTPAMMHBIM MaTepHATIOM.

80-61

4, «xopomo»

- OneHka «XOpOIIO» BBICTABIISIETCA CTYIEHTY, €CIU OH
TBEPAO 3HAET Marepuall, IPaMOTHO U II0 CYLIECTBY H3JIaraer
€ro, He JOIyCKas CYLIECTBEHHBIX HETOYHOCTEH B OTBETE Ha
BOIIPOC, IIPAaBUIILHO IPUMEHSET TEOPETUYECKUE I1OJIOKEHUS
IIPU PELICHUN NPAKTUYECKUX BOIPOCOB M 3a1ay, BIIAJEET
HEOOXOIMMBIMU HaBBIKAMH U IPUEMAMU MX BBIITOJTHEHHUS.

- VY4ueOHble JOCTHMKEHUS B CEMECTPOBBIA MEpPUON H
pe3ynprataMi  pyOeKHOTO  KOHTPOJSL  JEMOHCTPUPYIOT
XOPOUIYIO CTETIEHb OBJIAEHUS IPOIPAMMHBIM MaTEpUAJIOM.

60-41

3,
«YIlOBJIETBO-
PUTEIBHO»

- Onenka «YIOBJIIETBOPUTEIILHO» BBICTaBIIACTCS
CTYIEHTY, €CIM OH HMEET 3HAaHHUS TOJIBKO OCHOBHOIO
Marepuaja, HO HE YCBOWJI €ro JAeTajled, JAOIyCKaer
HETOYHOCTH, HEJOCTATOYHO TIpaBWIIbHBIE (HOPMYIHPOBKH,
HapyLIEHUsl JOTUYECKOU I0CIEN0BATEILHOCTU B U3JI0KEHUU
[IPOrPaMMHOI0 MaTepuasa, HUCIBITHIBACT 3aTPYIHEHHUs IpU
BBITTOJIHEHUH MTPAKTUYECKUX paboT.

- VYueOHble JOCTHMKEHUS B CEMECTPOBBIM MEpPUON H
pe3ynprataMi  pyOeKHOTO  KOHTPOJSL  JAEMOHCTPUPYIOT
JIOCTAaTO4HYIO (YHZOBJIECTBOPUTEIBHYIO) CTEICHb OBJAICHUS
IIPOrpaMMHBIM MaT€pUAJIOM.

40-0

2,
«HEYJOBJIET-
BOPUTEIBHO»

- OneHka  «HEyHOBIETBOPUTEIBHO»  BBICTABISIETCS
CTYAEHTY, KOTOpBI HE 3HAaeT 3HAYUTEIBHOM  4YacTu
MPOTPAMMHOIO  Marepuaina, JOMYCKAET CYIIECTBEHHBIE
OIMOKH, HEYBEPEHHO, ¢ OOJBIIMMU  3aTPYAHCHUSIMH
BBHITIONHSET MpakTHUeckne paboTel. Kak mpaBumiio, oleHkKa
«HEYIOBIIETBOPUTEIBHO» CTABUTCSA CTYAEHTAM, KOTOpBIE HE
MOTYT TPOJOJDKUTE 00yueHue 0e3 JTOMOIHUTEIBHBIX 3aHATHH
10 COOTBETCTBYIOLICH NUCLIUILIMHE.

- Y4eOHbIE IOCTHXKEHUS B CEMECTPOBBIM MEpPHOA U
pe3yibpTaTaMu pyOeKHOTO KOHTPOJS JIEMOHCTPUPOBATH HE
BBICOKYIO CTEIIEHb OBJIAJICHUSI IPOTPAMMHBIM MAaTEPUAIIOM 10
MHHUMAJIBHOW TIAHKE.

45-100

3auer

- Kypc mnonHocteio ocBoeH. CTyaeHT MOKa3bIBAaeT
XOpOLINUK CTaHJAPTHBIA YPOBEHb 3HAHMM BCEX AacCIEKTOB,




UCIOJIb3YeT TEPMUHOJIOTHIO U CJIOBOOOpPA30BaHHE M XOPOIIO
IIPUMEHSIET TEOPUIO K PEILIEHUIO 3a1ay.

- CTyneHT He TMOArOTOBIEH M HE MOXET I10Ka3aTh
JOCTAaTOYHOIO 3HAHUs Marepuaia Kypca.

0-44 Hezauer

4.4. MeToanyecKkue MaTepuaJibl
Kputepun onieHMBaHUS IPOEKTA:
HoBusna
CyllecTBEHHOE YHUCIIO 3TAIOB
Xoporo nmpopaboTaHHBIH TUIaH
PanmoHansHO MCTIONBb3yeMbIE PECYPCHI
Hcnonk3oBanue paHee yHOMSIHYTBIX METOJIOB

5. MeTtonuueckne yKa3aHus J1Jisi 00yIaIOUIMXCS 110 0CBOSHHIO TUCIUTLTHHBI (MOTYJIs)

dopmar Kypca MpennojiaraeT akTUBHYI CaMOTOJATOTOBKH, YTEHHUE JIEKIUH, MPOBEICHHE
CEMHUHAPOB, MPAKTHUYECKUX 3aHATUA B KOMIBIOTEPHBIX KIACCAX, BBIMOIHEHUE JIOMAIIHUX
3aJlaHU¥ U ayIUTOPHBIE OOCYXKICHHUS.
Kypc noznenen Ha 10 3ansTHil, TPOMEKYTOUHYIO U UTOTOBYIO KOHTPOJIBHYIO padoty. Kaxmnoe u3
10 3ansTuii OygeT pas3ielieHO Ha JIBE YacTH MO 2 aKaJIeMUYECKUX Yaca Kaxkjaas, ¢ HeOOJBbIINM
nepepeiBOM MeXIy HUMH. Kaxxmoe 3aHsATHE paccyUTaHO Ha OOBSICHEHHE OJHOW-ABYX IJIaB
yaeOHUKa.

6. Y4eOHas JMTEpaTypa M pecypchbl HH(POPMAIMOHHO-TEJIEKOMMYHUKAMOHHOM CeTH
"UHTepHeT'', BKIKYasl MepeYyeHb Y4eOHO0-MeTOAMYECKOro odecrnedeHus s
CaMOCTOSITEJIbHOI PaGoThHI 00y4aOLMXCsl MO AUCHUTIIINHE (MOTYJTIO)

6.1. OcHOBHas JuTEpaTypa.
1.Samonas, Michael. Financial Forecasting, Analysis and Modelling : A Framework for
Long-Term Forecasting, John Wiley & Sons, Incorporated, 2015. ProQuest Ebook
Central, https://ebookcentral.proquest.com/lib/ranepa-
ebooks/detail.action?docID=1895753.

6.2. JlonoJHUTENIbHAS TUTEpaTypa.

1.Danielsson, Jon. Financial Risk Forecasting : The Theory and Practice of Forecasting
Market Risk with Implementation in R and Matlab, Wiley, 2011. ProQuest Ebook
Central, https://ebookcentral.proquest.com/lib/ranepa-
ebooks/detail.action?docID=699340.

2.Chase, Charles W.. Demand-Driven Forecasting : A Structured Approach to Forecasting,
Wiley, 2013. ProQuest Ebook Central, https://ebookcentral.proquest.com/lib/ranepa-
ebooks/detail.action?doclD=1315864.

6.3. YuebHo-MeToqruecKoe 00ecreueHue CaMOCTOSTEIbHON paboThI.
6.4. HopmaTuBHbIE IPaBOBBIC JJOKYMEHTHI.

6.5. aTepHeT-pecypchl.

6.6. MlHbIE HCTOYHUKH.

7. MarepuajJibHO-TeXHUYeCKasi 0a3a, HH(POPMAIMOHHbIE TEXHOJIOTHH, IPOTPaAMMHOeE
ol0ecrieyenne M1 HHPOPMALMOHHBIE CIIPABOYHbIE CHCTEMbI

Jnist mpoBeieHNs JICKIIMOHHBIX U MPAKTUYECKUX 3aHATHI HE0OX0AUMO CIeAyIoIee
00Opy0BaHUE: T0CKA, MapKePbl, KOMIIBIOTEP U MIPOEKTOP.
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