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1. IlepeuyeHb MIAHUPYEMBIX Pe3yabTATOB 00y4eHUsI MO JMCHUIJIMHE , COOTHECEHHBIX €
IUIAHUPYEMBIMH pe3yJbTaTaMU OCBOEHHS POTrPaMMBbI

1.1. [Juctumumua b1.0.04 «Metoasl NpOrHO3UPOBaHUS» O0OECIEUMBACT  OBJIAJICHHE
CIEYIOIUMU KOMIETEHIIUSIMHU:

Kon HaumenoBanue Kon Haumenosanue »tama

KOMIIETEHIIUH KOMIIETEHIUN JTamna OCBOCHHS | OCBOEHHS KOMIIETECHIIUU

KOMITIETCHIUU

OIIK OC-3 Cnocoben MPUMEHSTH OIIK OC-3.1 CrocobeH NpUMEHSATHh U
MIPOJIBUHYTHIC 00OCHOBBLIBATH  METOJbI
WHCTPYMCHTAJIBHBIC  METOJIbI MIPOTHO3UPOBAHUS u
SKOHOMHYECKOTO aHaJIM3a MpHU SKOHOMHYECKOIO
pelIeHUU  MPAKTHYEeCKUX | aHanmM3a TPH pEHICHUU
() HCCIIEI0BATENbCKUX MpaKTUYeCKUX W (WIN)
3a7a4. HCCIIEN0BATENLCKUX

3ajad4.

OIIK OC-5 CrocobeH HCITIOJIb30BAaTh OIIK OC-5.1 Crioco0eH HCIOJIB30BaTh
COBPCMCHHBIC COBPEMEHHBIE
MH(OPMALHOHHbIE nH(OPMAIMOHHBIE
TEXHOJIOTUU ¥ TIPOTPaAMMHBIC . u
cpencTBa npu peIeHN
MpAKTHYECKHX " (e MPOrpaMMHBIC CPEICTBA
HCCIIEIOBATENBCKUX 3a/1a4. 1pu peleHn

MPaKTUYECKUX 3aJa4 I10
AKOHOMETPHKE u
MeTOoAaM
MPOTHO3HPOBAHUS.

1.2. B pe3ynbraTe 0OCBOSHHS TUCIUIUIMHEI Y CTYACHTOB JOKHBI OBITH CPOPMHUPOBAHBL:

Ucnionp3oBanne TpynoBbIX GYHKIUM  00S3aT€bHO  TOJBKO JUIA  NMPodheCcCHOHATBHBIX
KOMIIETEHLIMH, YCTAHOBJIIEHHBIX CAMOCTOSATEIBHO.




2. O0beM u MecTO IMCUUILIHHBI B cTpykType OIl BO

O0beM TMCUMILTHHBI

Hucrumuaa b1.0.04 «MeToasl TpOrHO3UPOBAHUS» COCTABJISET S 3a4ETHBIX CIUHUIL,
T.e. 180 akageMU4EeCKUX Y4acoB.

JUJis CTYACHTOB OYHOW W OYHO-3a04HOW (OpMBI OOyUeHUS] HA KOHTAKTHYIO PadoOTy ¢
IpenojaBaTesieM BblJIENeHO 66 yacoB, U3 HUX 32 yaca JIeKIMM 1 32 yaca NpakTUUYECKUX 3aHATUH,
B TOM 4YHCI€ Ha KOHCYJNbTALMIO Ha TMPOMEKYTOUHYIO aTTecTaluio — 2 yaca, Ha
CaMOCTOSITENIbHYIO paboTy o0y4aroumxcs BblieneHo 78 yacoB. [ljig CTyAeHTOB 3a04HOM (hopMbl
o0ydeHUsT Ha KOHTAKTHYIO pa0oTy C MperojaBaTelieM BbIICICHO 32 yaca, U3 HHX 16 YacoB
JNeKIMiA u 16 YacoB MPaKTUYECKUX 3aHITHNA, HA CaAMOCTOSTEIBHYIO padoTy OOYJaroIIuXcs
BbLIeeHO 148 acos.

Mecto nucuuniaunbl B cTtpykrype OII BO

Huctunnuna 51.0.04 «Metonbl mporao3upoBaHus» uzydaercs Ha 1 kypce, B 1 cemectpe
CTYACHTAaMH OYHOH U OYHO-3a09HOU (OpPMBI 0OyUEHHS; CTYACHTaMH 3a04HON (popMbI 00ydeHHUs
u3ydaercs Ha 1 Kypce.

Hucuunnuna b1.B.12 «MeTonbl MpOTHO3UPOBAHUS»» PEANU3YETCs MOCNe H3YYECHUS
JTUCIIUIIINH OakajgaBpuara.

dopMa MPOMEKYTOYHOM aTTECTAIIMM B COOTBETCTBUU C Y4E€OHBIM IIJITAHOM: SK3aMEH B

ycTHOM (opme.



3. Copep:kaHue U CTPYKTYpPa AUCHHUILINHBI

Ounas popma odyuenusn

O0beM TUCHUILIMHBI , Yac. ®opma
KonTakTHasi padora TeKyIIe
o0yuarouuxcs ¢ To
npenojaaBarejiemM KOHTPO
HaumeHnoBanue Tem 10 BUAAM Y4eOHLIX i
Ne ni/m 3aHATHI ycmeBae
(pasesioB) Bceero Cp o
MOCTH
NMPOMeK
JI JIP | 1I3 KPC YTOYHOM
arrecra
III/II/I***
MeTtoauueckue acreKThl
Tema 1. | Ousnec- 24 4 4 16 113
MPOTHO3MPOBAHMUSI.
Tema 2. Mertoap! Ou3HEC- 44 10 10 16 173
MPOTHO3HPOBAHMUSI.
Tema 3. Metoabl oLieHKH KaduecTBa 8 6 6 16 173
IPOTHO30B
Tema 4. HpOI‘HO?,I/IpOjBaHI/IC 28 6 6 16 173
JIOXOJTHOCTEH
Tema 5. | [IporHo3upoBanue 26 6 6 14 173
BOJIATUJIBHOCTH
KoncynbTainus Ha IPOMeXyTOUHYIO 9
aTTECTAIUIO
[TpoMexyTouHas aTTecTalnus 36 IK3.
Bcero no kypcey: 180 32 32 78




Ouno-3aounas popma odyuenusn

O0beM TUCUMIIIMHBI , Yac. dopma
KourakTHas pa6ora TeKylle
00y4Jaronmuxcs ¢ ro
npenojaaBarejieM KOHTPO
H 110 BUIaM y4eOHBbIX JIAl
anMeHOBaHMe TeM N
Ne ni/m 3aHATHH ycneBae
(pa3esioB) Bcero Cp o
MOCTH
NMPOMeK
JI JIP | 1I3 KPC YTOYHOM
arrecra
III/II/I***
Metonnueckre acreKThl
Tema 1. | OusHec- 24 4 4 16 113
MIPOTHO3UPOBAHUS.
Tema 2. Meronabl OuszHeC- 44 10 10 16 173
MIPOTHO3UPOBAHUS.
Tema 3. MeTobl OLIEHKU KauecTBa 08 6 6 16 173
MIPOTHO30B
Tewma 4. HpOFHOSI/IpOPaHI/Ie 08 6 6 16 173
JIOXOJTHOCTEMN
Tema 5. | [Iporno3upoBanue 26 6 6 14 173
BOJIATHJIBHOCTHU
KoHcynbTanust Ha TpOMEXyTOUHYIO 2
aTTECTaLUIO
[TpomexyTouHas aTTecTanus 36 IK3.
Bcero no kypcy: 180 32 32 78
3aounaa popma odyuenusn
O0beM IMCHMIIMHBI , Yac. dopma
KounrakTHas pa6ora TeKyle
o0yyaromuxcs ¢ ro
npenogaBaresjiemM KOHTPO
H 10 BHIaM y4eOHBbIX Ja
anMeHOBaHMe TeM .
Ne nn/m 3aHATHHI ycneBae
(paseJioB) Bcero Cp >
MOCTH
NPOMeEK
JI JIP | 1I3 KPC YTOYHOM
arrecra
lll/ll/l***
Mertoauyeckue acreKThbl
Tema 1. | OuzHec- 32 2 2 28 113
MIPOTHO3UPOBAHUS.
Tema 2. Meronasl Ou3HEC- 30 9 9 28 73
MTPOTHO3UPOBAHUS.
Tema 3. Metoabl oLIeHKH KauecTBa 36 4 4 8 13
MIPOTHO30B
Tema 4. HpOI‘HO3I/Ip033aHI/Ie 36 4 4 8 173
JIOXOJTHOCTEM
Tema 5. | [IporHo3upoBanue 44 4 4 36 173
BOJIATHJIBHOCTH




O0beM IMCHMIIMHBI , Yac. dopma
KonTakTHast padora TeKyIle
o0yuarouuxcs ¢ ro
npenojaBarejemM KOHTPO
HanmenoBanue Tem 10 BUAAM Y4eOHLIX T
Ne n/m 3aHATHI ycneBae
(pasesioB) Bceero Cp o
MOCTH ,
NMpoMe:xK
KC POMER
JI JIP | 113 P YTOYHOM
arrecra
III/II/I***
IIpoMexyTo4Has aTTecTanus IK3.
Bcero nmo kypcey: 180 16 16 148

Ilpumeuanue:
** dhopmul mexyugeco koumpons ycnesaemocmu. onpoc (0O), npezenmayus (Ilpes), npakmuueckoe 3adanue (I113),
camocmosmenvras paboma (CP).
*** hopmbl npomedicymounoti ammecmayuu: sxzamen (Ox3.).

Conepxanue IMCUMILTHHBI

Tema 1. MeToauueckue acneKTbl OM3HEC-IPOTHO3UPOBAHMS.

Beenenne B Teopuio OusHec-mporHosupoBaHus. HeoOxomumocts B OH3Hec-
IPOrHO3UPOBaHUM. Tumbl M  OPUHLMIBI  OM3HEC-POTHO3UPOBAaHMA. JTambl  Ou3Hec-
porHo3upoBaHusi. KoMibloTepHble MAaKeThI U1 pelieHus 3a/1a4 OU3HEC-IIPOrHO3UPOBAHMUSL.

VYmpasnenue npoieccoMm 6uzHec-nporuo3uposanus. [Ipouecc OuzHec-mPOrHO3UPOBAHMUSL.
Otanbl Ou3HEC-IPOrHo3upoBaHus. BriOop meTona mporHo3upoBanus. OneHKa aJaeKBaTHOCTH
BBIOPAaHHOTO  MeToJla  Ou3Hec-mporHo3upoBanus. KoHTpoiabr 3a  mporeccom  OusHec-
MPOrHO3UPOBAHMUS.

Bpemennsie psabl. Metoasl criaxuBanus. M3yyeHne HaOOpOB JaHHBIX, SBISIOLIUXCS
BPEMEHHBIMHU psAaMH. MoOZJenu CrUIaXXUBaHUS [UIsl BPEMEHHBIX PANOB, HE MMEIOLIMX TPEHA.

MO)IGJ'II/I CriIa’)KuBaHUs JJIsI BDEMCHHBIX pAAO0B C TPCHAOM. Ce3onnrble MOJICIIN.

Tema 2. MeToabl OM3HeC-NPOTrHO3MPOBAHUS.

MeTtoabl  perpecCHOHHOTO aHaiM3a OW3HEC-NPOrHO3MpOBaHUs. Mojens napHoOH
perpeccnn. Monens MHOXECTBEHHOW  perpeccud. CTaTMCTHMYECKUH  aHAINW3  MOJECIH
MHOTOMEpHOM perpeccuu. PerpeccnoHHBbIN aHAIN3 BPEMEHHBIX PSOB.

Meton bokca-/[)xeHkuHCa. ABTOpPErpecCHOHHBIE MoAend. MoJenu co CKOJIB3SIIHUM
cpenHuM. Monenu ¢ aBTOpPErpeccuerl U CKONIB3AIIUM CpelHHUM. lIpocroe skcnoHeHIualbHOe
crinakxuBanue u moyeab ARIMA.

DKCHepTHBIE METOJIbI OM3Hec-nporHo3upoBanus. Meton [lensdu. Meton Hammcanus
cueHapueB. KomOuHMpoBaHue TporHo3oB. I[IporHo3upoBaHne ¥ HEHPOHHBIE  CETH.

[TpornosupoBanue mo mozaenun ARIMA(p, d, q): mporHo3 Kak YCIOBHOE MaTeMaTHYEeCKOe
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OXUJaHWe, MUCIepcusi OMMOKM MPOTHO3UPOBAHUS, CBOWCTBA MPOTHO30B. ToueuHble U

HWHTCPBAJILHBIC ITPOTHO3LI.

Tema 3: MeToabl OLIEHKN Ka4eCTBA MPOTrHO30B.

CxemMbl TPOrHO3UPOBAHMS: PEKYPCUBHBIE, CKOJB3SIINE, (UKCHPOBAHHBIE IPOTHO3BI.
CxemMa TOCTpOEHUSI TICEBIOBHEBBIOOPOYHBIX MPOrHO30B. [Ipocreiimme MeETOnbI aHanmm3a
KauecTBa TIPOTHO30B: KOpPEHb KBAJAPATHBIA W3 CpPeOHEH  KBaApaTUUYECKOW  OMIUOKHU
nporno3upoBanus (RMSE), cpennss abcontotHas omubOka nporanosupoBanus (MAE), cpennsis
abcomroTHas npoleHTHas omuoka nmporaosupoBanus (MAPE). TecTbl Ha OTCYTCTBHE 3HAYUMBIX
pasnuumMii MEeXAy MporHo3amu: nonarue Qynkmuu mnoreps. F-tect, Tect Mwusa-Porosa, Tect
3HAKOB, PAHTOBBI TecT 3HaKOB Buiikokcona, tect Moprana-I perinmxepa-Hpro00mnma, tect
Jubonna-Mapuano: (opMynupoBKa THUIIOTE3, MpolLeaypa TECTUPOBAHUSA, MPEANOCHUIKH,
CBOICTBa MPUJIOKEHUSI K PEAIbHBIM JIaHHBIM. TecTUpOBaHHE HECMEIIEHHOCTH, 3(()EeKTUBHOCTH
MPOTHO30B, TECTUPOBAHUE OTCYTCTBUS aBTOKOPPEIMPOBAHHOCTH IMEPBOTr0 MOpAJIKA B OMIMOKaX
MIPOTHO3UPOBAHUA.

Tema 4. Ilporuo3upoBaHue 10X0AHOCTEN.

[Toporoseie aBToperpeccuonnsie mogenu (TAR, SETAR, STAR) mepBoro u OGoiee
BBICOKHX TOPSIKOB, TepenaTtounas (GyHkmus. Mojenn ¢ MapKOBCKHUMH TMEPEKIIOYCHUSMU
pexumoB (MSW). IlporHo3upoBaHue ¢ HCIOJIB30BAHUEM ITOPOTOBBIX AaBTOPETPECCHOHHBIX
MoJieNiel ¥ MOJEIIel ¢ MAPKOBCKUMU MEPEKITIOUECHUSMH PEKUMOB.

Tema 5: [Iporao3upoBaHue BOJATUIBHOCTH.

ABTOpErpecCHOHHBIE MOJEJIM C  YCIOBHOM  rerepockeaactuyHocTthio  (ARCH).
OO0o0O01IeHHbIE PETPECCHOHHBIE MOJIETH C YCJIOBHOM retepockenactuyHocThio (GARCH).
Pacumpenuss (EGARCH, IGARCH, FIGARCH...). Moaenu co CTOXacTHYeCKOH
BOJATWIBHOCTBIO. [IpOrHO3MpOBaHME TIO AaBTOPETPECCMOHHBIM  MOJENSIM C  YCIOBHOM
FE€TEPOCKETACTUYHOCTRI0O (M WX pacHIMPEeHUsM) M 10 MOJACISAM CO CTOXaCTUYECKOU

BOJIaTUJIBHOCTBIO.



4. MarepuaJibl TEKYIIero KOHTPOJISA YCIIeBAeMOCTH 00yYAIOIINXCS U

(1)0}[)1 OLCHOYHBIX CPEACTB HpOMe)KyTO‘lHOﬁ aTTeCTAalluM 110 TUCHUIIJIMHE

4.1. Tekyuuii KOHTPOJIb yCIIeBAEMOCTH

4.1.1. ®opMbI TEKYLIET0 KOHTPOJISI YCIIEBAEMOCTH

No Tema (Tema) MeToabl TEKyIIero KOHTPOJIs
/0 ycrneBaeMoCTH
1. | Meroauueckue acieKThbl OM3HeC-
[TpakTuyeckoe 3aanue
IPOTHO3UPOBAHHUS.
2. | Metozpl Ou3HEC-TIPOTHO3UPOBAHUSI. [IpakTHueckoe 3a1aHue
3. | MeTo/p! OLIEHKH KauecTBa IPOrHO30B [TpakTHyeckoe 3a1aHue
4. | IIporHo3upoBaHue 10XOAHOCTEN [IpakTHueckoe 3a1aHue
5. | IIporuo3upoBaHue BOJIATHIBHOCTH [TpakTHyeckoe 3a1aHue

4.1.2. MaTepuaJjibl TEKYILIer0 KOHTPOJISI YCIIEBA€MOCTH 00y4aIOIIUXCSH.
TunoBble oneHOYHble MaTepuadabl no Teme 1. MeToauueckue acneKTbl OH3Hec-

NPOTrHO3MPOBAHUS.
IIpumep NpakTHYECKOrO 3aJaHUA:

Nmerorcst mokBapTalbHbIC JaHHBIE 00 00beMax mponax 3a 2011-2014 rr., mupa. pyo. (Tadam.).
Hcnone3yst BbIOOPKY NAaHHBIX U3 CBOEro BapuaHTa (24 3Ha4YeHHs), BBIIOJIHUTE CIEAYIOLIUE
samanus: A) Iloctpouts rpaduk BpemeHHoro psjga B mporpamvme EXCEL. b) Beramcouts
CIJIa)KEHHBIE PSbI, UCIIONb3Ys IPOCThIE CKOJB3SIINE CPEAHHUE M0 9 - TPEM TOYKaM; - YEThIpEM
TOUYKaM (I10CJie CTiaXKUBaHMsI IPOBECTU LIEHTPUPOBAHKE); - IISITH TOYKaM. PacueTsl Mpon3BecTH ¢
nomotsio nporpammsl EXCEL. [l atoro Bocnons3yitech ¢pynkuneit CP3HAUY. CrinaxxeHHble

pAABl HAHECTU HaA TpPHU OTHCJIBbHBIX I‘pa(bHKa BMECTC C HMCXOOHBIMH JaHHBIMH. Ta6JII/II_Ia 2 —
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3ameuanne. EXCEL mo3BonsieT ObICTPO BBIYUCIUTH OIEHKH METOJOM CKOJB3SIICH CPEIHCH:

CepBuc — AHnanu3 nanHbix — Ckonb3dimlee cpennee — OK. IlosiBisieTcst 1uanoroBoe OKHO,

KOTOpO€ HY>KHO 3amoJIHUTh. B Trpade mHTEepBanm BBOAUTCS KOJMYECTBO CE30HOB, JISI KOTOPBIX

BBIYHCIIIETCSI CKOJIBb3dIIee cpeanee (mo ymosdanuto 310 3). Ecnu TpeOyercs rpaduk, Ha

KOTOpPpOM 6y,HYT YKa3aHbl IIPOTHO3HBIC U (I)aKTI/ILIeCKI/Ie 3HAYCHHUA, TO HYKHO TIIOCTABUTH

«TallouKy» psAAOM co cioBocoyeTaHueM BeiBoj rpaduka. Bocmonesyiiteck naHHOHN (yHKunen

EXCEL, 4yT06bI IpOBEPUTH NPABUIBLHOCTD ONPEAEIECHUS CKOJIB3SIINX CPEAHUX.

TunoBbie OLEHOYHBIE MaTepHAJIbI IO TeMe 2. MeToabl OM3HeC-NPOTrHO3MPOBaHUS.

IIpumep NpaKTHYECKOTO 3aJaHNUS:

—

O©CoO~NOOITDWNPE

Y

30
28
33
37
40
42
44
49
47
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TpeOyercs:
1. ITocTpouTh TMHENHHYIO MOZEIB , TapaMeTpsl KoTopor oneHuts MHK.

2. OHGHI/ITB TOYHOCTb MOI[CJ'ICfI Ha OCHOBE HCIIOJIb30BaHUs CpeﬂHeﬁ OTHOCHTCIBbHOMH
OIINOKHU allIIpOKCUMalluu.

3. ITo nByM MOCTPOEHHBIM MOJEIISIM OCYIIECTBUTD IIPOTHO3 CIIPOCA HA CIEAYIOIIKE J1BE
HeZenu (JIOBEpUTEIbHBINM HHTEPBAJ IPOTHO3a PACCUUTATD IIPU TOBEPUTEIBHON BEPOSATHOCTH =
70%.

4. dakTUUecKe 3HaUeHUs ToKa3aTes, pe3yabTaTbl MOJICTUPOBAHUS U POTHO3UPOBAHUS
MPEJICTaBUTh TpapUUeCcKH.

THnoBbIe OLIEHOYHbIE MaTepuaJibl 110 TEME 3. MeToabl OLIEHKH Ka4yecTBa IPOTrHO30B.

B rtabmuue mpuBenensl maHHeie 00 oObemax mponax 3a 10 mecsmeB. Iloctpouts rpaduk

BpCMCHHOI'O psAaa. HpOBCCTI/I TPEXTOUYCUHOC CIJIAKMBAHUC CKOJIB3SI1IeH cpenHeﬁ. HCHOJ’ILSYH

OKCIIOHCHIUAJIBHOC CTJIA’)KMBAHUC, CIIPOTHO3UPOBATH O)KI/II[aeMHﬁ 00beM IIpoJgax B 11-m MECALC

Tunosble oleHOYHbIEe MaTepHAaJibl o TeMe 4. [IporHo3upoBanmne 10X0THOCTEIA.
[IpuMep NpaKTHYECKOTO 3aJaHNS:

Ha ocHose KOM6PIH8L[HI>1 TpECX BUI0B aKIIU¥ MOKHO COCTaBUTh Pa3JIMIHBIC HOpT(l)CJ'II/I OCHHBIX

oymar. M3BectHsl Oeta-pucku akmuii: BA= 0,8; BB= 1,1, fC=1,25. 7 JloxonHOCTb OE3pUCKOBBIX

IEHHBIX Oymar paBHa 8%, CpelHsisi JOXOMHOCTh BCEX aKIMi, oOpaiaromuxcs Ha (OHI0BOM

pbiHKe, paBHa 20%. JloneBoii coctaB noprdeneit eHHbIX Oymar, COCTaBICHHBIN U3 TpeX JaHHbBIX

AKTUBOB IIPHUBCICH B Ta6J'H/II_Ie.

TpeOyetcst paccuntath 6eTa-KodhPUIMEHTHI MOPTQENeH 1 0KUTAEMYIO JOXOTHOCTh

HOpT(I)CHCfI. CHeHaTL BBIBOJbI O BO3MOXHOCTH BLI60pa OIITUMAJIBHOT'O HOpT(beJ'ISI.
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Tunosble OLleHOYHbIE MaTepHaJbI 110 TeMe S. [Iporuo3upoBanme BOJAaTHIBLHOCTH.

HpnMep NPaAKTUIECKOIo 3alaHusA:

@DUHAHCOBBIN aKTUB '€HEPUPYET CIEAYIOIINE JEHEKHBIE IOTOKH: - B KOHLIE IIEPBOTO TO/a M0CIIe

nokynku: + 1500= py0.; - B KoHIIe BTOpOTO Toaa: + 1550= py0.; - B KOHIIE TPETHETO Troja:

+12.400= py6. CpenHepblHOYHAS JOXOJHOCTh aIbTEPHATUBHBIX MHBECTULIMH T cocTaBiseT 10 %

rofoBbix. Onpenenuts: 1. [Inan qeHEKHBIX TOTOKOB. 2. PhIHOUHYIO LIeHY (PMHAHCOBOTO aKTUBA.

4.2. IIpome:xxyTouHAas aTTECTALUSA
4.2.1. llepeyeHb KOMIETEHIUI ¢ YKa3aHMEM ITaNoOB UX (POPMHUPOBAHUSA B Ipolecce
OCBOEHHSI 00pa30BaTeJbHOH NPOrPaMMBbI.
KOMIIETEHIHI ¢ y4eTOM 3Tana ux (popMupoBaHus

Iloka3aTeiu ¥ KpUTEpUH OLEHUBAHUS

Konx HaumenoBanue Kon Haumenosanue >tama

KOMIICTCHITUN KOMIIETCHITUN ATama OCBOCHHUS | OCBOCHHUS KOMIIETEHIIUU

KOMIICTCHITUH

OIIK OC-3 Crniocoben PUMEHSATH OIIK OC-3.1. Croco0GeH MpUMEHSTh U
MIPOJIBUHYTHIC 00OCHOBBIBATH  METOJIBI
WHCTPYMEHTAJIbHBIE  METOJbI MIPOTHO3UPOBAHUS u
SKOHOMHYECKOTO aHAJIM3a TpHU AKOHOMHUYECKOT'O
pelICHUU  MPAKTHYECKUX | aHanW3a TPH PEIICHUU
() HCCIIEI0BATENbCKUX MpaKTUYeCKNX U (WIN)
3a/1a4. HCCJICI0BATEIbCKUX

3a/1ay.

OIIK OC-5 Cnocoben HCIIOJIb30BaTh OIIK OC-5.1. CniocobeH uCrnoJib30BaTh
COBPCMCHHBIC COBpPEMEHHBIE
uH(OpPMAITHOHHbIE nH(OPMAITMOHHBIE
TEXHOJIOTUU ¥ TIPOTPaMMHBIC - u
CpencTBa npu pelieHnn
MpAKTHYECKHX " (v MPOTPaMMHBIC CPEICTBA

HCCICIOBATCIbCKHX 3aaa4.

pu peleHnn
IIPAKTUYECKUX 3a7a4 II0
OSKOHOMETPHKE u
METOaM

MMPOTrHO3UPOBAHUA.
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JTan oCBOeHUs IMoka3zarennb Kpurepuii oueHuBanus
KOMIeTeHIIUH OlleHNBaHUS
OIIK 0OC-3.1. | Cniocoben paspabateiBaTh | PazpabarpiBaet METO/IBI
Crocoben METOJIbI MOJICJIMPOBAHUSA, | MOJICTIUPOBAHMS, aHAIM3a W
PUMEHSTh W | aHAJIM3a U TEXHOJIOTUW CHHTE3a | TEXHOJIOTHU CHHTE3a
00OCHOBBIBaTh METOJIBI | IPOLIECCOB M CUCTEM B |IPOIECCOB M  CHCTEM B
POTHO3UPOBAHHS U | DKOHOMHKE. YKOHOMHUKE.
HKOHOMUYECKOTO Crocoben  opranusoBath | | PazpabareiBaer METO/1bI
aHaM3a TpPHU PEIICHUH | IPOBEICHHE CHCTEMHBIX | MOJICTIMPOBAHUS, aHaIM3a M
NPaKTUYeCKUX W (WIH) | HCCIeOBaHUI C | TEXHOJIOTHH CHHTE3a
UCCIIEIOBATEIhCKIX UCTIOJIb30BaHUEM NpOIIECCOB M CHUCTEM B
3a1ad. BEPOSTHOCTHBIX METO/OB | SKOHOMHUKE.
MPOTHO3UPOBAHUSI. OpraHu30BbIBacT u
CriocobeH TPUMEHATH METOJIBI | POBECHHE CHCTEMHBIX
NPOTHO3UPOBAHUS TIPU aHAIM3E | HCCIICJOBaHUI c
(YHKIMOHUPOBAHUSI  CJIOXKHBIX | HCIIOJIB30BAHUEM
(MHAHCOBBIX CUCTEM. BEPOSITHOCTHBIX METOIOB
IPOTHO3MPOBAHUSI.
[Tpumensier METO/IbI
IPOTHO3UPOBAHUS npu
aHanmm3e (YHKIIMOHUPOBAHUS
CIIO’KHBIX (rHAHCOBBIX
CHCTEM.
OIIK OC-5.1. | CnocobeH, ucnoias3ys | Mcnons3yer COBpEMEHHBIE
CrniocobeH COBpPEMEHHBIC HH(OPMAIIMOHHbBIE | HHPOPMAIUOHHBIC
UCTIOJIb30BaTh TEXHOJIOTUHU COCTABIISITH MPOTHO3 | TEXHOJIOTHH, COCTaBIISICT
COBpPEMEHHBIE OCHOBHBIX COLIMAJIBHO- | IPOTHO3 OCHOBHBIX
UH(POPMAIMOHHEIE HDKOHOMHYECKHX  IOKa3aTelel | COIMaTbHO-IPKOHOMHYECKIX
TEXHOJIOTUH U | A€ATEIbHOCTH NPENpUsATHS, | TOKa3aTeNel  AesaTelbHOCTH
IPOTPaMMHBIE CPEJICTBA | OTPACIIH, PETHOHA U SKOHOMHUKH | IPEIIPHUSATHS, OTpaciH,
npu PELLIEHHUH | B LIEJIOM. peruoHa M SKOHOMHMKH B
NPaKTUYECKUX 3a7ad I10 EJIOM.
HKOHOMETPHKE u
METOaM
IPOTHO3UPOBAHHUS.

4.2.2. ®opMma u cpeacTBa (MeTObl) MPOBECHHUS IPOMEKYTOYHON aTTeCTAIUM
DK3aMeH NMPOBOJIUTCS C MPUMEHEHHEM CIIETYIOIUX METOJ0B (CPElICTB): YCTHOTO ONpoca

W MMPAKTUYCCKOr'o 3a/laHUs.

4.2.3. TunoBbIe OllEHOYHbIE CPEICTBA

Cnucokx BOIIPOCOB AJI MOATOTOBKH K 3K3aMCEHY:

1. Tunel ¥ IpUHLIKITEI OU3HEC-TIPOTHO3UPOBAHMUSL.

2.9rtanbl OU3HEC-TIPOTHO3UPOBAHUS.

3.KOMHLIOTCpHBIC MaKeThI JIA pCIICHUS 3a/1a4 6I/ISHCC-Hp0FHO3I/Ip0BaHI/IH.

4.YupasieHue rnpoieccom Ou3HeC-pOrHO3UPOBAHUS.

S5.IIporecc GuzHEC-TPOTrHO3UPOBAHUSI.
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6.Br100p MeTO1a MPOTHO3UPOBAHUS.

7.01eHKa aZIeKBaTHOCTH BRIOPAHHOTO METOAA OM3HEC-TIPOTHO3UPOBAHHUS.

8. KoHTposb 3a mporeccoM On3HeC-POrHO3UPOBAHMUS.

9.BpeMeHHbIE pAJIbI.

10.MeToab!I crila)xuBaHus.

11.13ydenue HaOOpOB JAHHBIX, SBIISIONIUXCS BPEMEHHBIMU PSIIaAMHU.

12.Mopenu criaxuBaHust 1Jisi BPp€MEHHBIX PsIIOB, HE UMEIOIIHUX TPEHA.

13Mopenu criiaxuBaHusl JJis BpDEMEHHBIX PSAA0B ¢ TpeHoM. Ce30HHbIe MOIEIH.

14.Monenb mapHOM perpeccuu.

15.Mopenb MHOXECTBEHHON PErpeccumu.

16.CratucTiudeckuii aHaIu3 MOJEIIM MHOTOMEPHOMN PETrpecCcuu.

17.PerpeccoHHBIN aHAIM3 BPEMEHHBIX PSJIOB.

18.ABTOpErpeCCHOHHBIE MOJICIIH.

19.Mogaenu co CKOIb3A1IUM CPEAHHUM.

20.Mopenu ¢ aBTOperpeccueit U CKOJIB3SIIUM CPETHUM.

21.IIpocToe sKkCroHeHIMaIbHOE CrilakuBanue U mojesib ARIMA.

22.9KcnepTHbIE METOIbI OU3HEC-TIPOTHO3UPOBAHHS.

23.Meron envdu.

24 Meton HamMcaHUs CIIEHAPHEB.

25.KoMOMHMpOBaHUE TPOTHO30B.

26.I1porHo3upoBaHne U HEUPOHHBIE CETH.

27 IlpornosupoBanue no monaenu ARIMA(p, d, q): mporHo3 kak ycIOBHOE MaTeMaTUYeCKOe
OKHJIaHHE, TUCTIEPCHUS OMUOKH MPOTHO3UPOBAHUSI, CBOWCTBA MPOTHO30B.

28. ToueuHble U UHTEPBAIILHBIE TIPOTHO3BI.

29.CxemMBbl TPOTHO3UPOBAHUA: PEKYPCHBHBIC, CKOJb3AIIUE, (UKCUPOBAHHBIE MPOTHO3BI.
30.IIpocreiiine MeTonbl aHanIM3a KayecTBa IPOTHO30B: KOPEHb KBAJApaTHBIK M3 CpenHel
KBaJipaThueckoil omnoku nporuosupoBanusi (RMSE),

31.Cpennss abcomroTHas ommbdka nporao3upoBanusi (MAE),

32.Cpennss abcotoTHas poLeHTHAs omnoOka nmporuosupoBanus (MAPE).

33.TecThl Ha OTCYTCTBHE 3HAYUMBIX PA3IMYUI MEX Ty IPOTHO3aMU: TMMOHATHE () YHKITUU TTOTEPb.
34 Ilpouenypa TeCTUPOBAHUS, TPEANOCHUIKH, CBOMCTBA MPUIIOKEHUS K PEaIbHBIM JaHHBIM.
35.TectupoBaHrue HECMEUIEHHOCTH, 3(()EKTUBHOCTH MPOTHO30B, TECTHUPOBAHHE OTCYTCTBHUS
ABTOKOPPEIMPOBAHHOCTH MEPBOTO MOPSIIKA B OMIHOKAX MPOTHO3UPOBAHMSL.

36.IToporossie aBTOoperpeccronnbie Mojaenu (TAR, SETAR, STAR) nepBoro u 60iee BEICOKHX

MOPSAKOB, MiepeaToyHast PyHKIHS.
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37.Monenu ¢ MapKOBCKUMU TIEPEKITIOUECHUSAMH pekUMOB (MSW).

38.Ilporuo3upoBanue ¢ UCHOIL30BAHUEM MOPOTOBBIX aBTOPETPECCUOHHBIX MOJENel U Mojieeit
C MapKOBCKUMHU MEPEKIIOYECHUSIMU PEKUMOB.

39.ABTOpETpeCCHOHHBIE ~ MOJENM C  YCJIOBHOW  rerepockemactuyHocThio  (ARCH).
40.0060011eHHBIC PETPECCHOHHBIC MOJIEIH C YCIOBHOM retepockeaacTuaHocThio (GARCH).
41.Pacuupenust (EGARCH, IGARCH, FIGARCH...).

42 .Mopnenu co CTOXacTUYECKOW BOIATUIILHOCTBIO.

43.IIporHo3upoBaHUE MO ABTOPETPECCUOHHBIM MOJIEJSIM C YCIOBHOW TIeTepOCKeNaCTUYHOCTHIO
(¥ X pacIIMPEHUSIM)

44. IIporHO3UpOBAHKE 110 MOJIEIISIM CO CTOXACTUYECKON BOJIATHIIBHOCTBIO.

4.3. MeToauvecKue MaTepuaibl

Hpouenypa NMpPOBE€ACHUSA YCTHOI'O 3K3aMEHa

ATTecTallMOHHbIE UCTIBITAHUS IPOBOASITCA MPENOIaBaTeNIEM, BEIYILIUM JIEKIIMOHHBIE 3aHATHS IO
JaHHOW aucuuiuiHe. WHBanuabl M JMIA C OrPAaHUYEHHBIMH BO3MOXKHOCTSMH 3/10pPOBBS,
UMEIOLIME  HapyUICHWs  ONOpPHO-IBUTAaTEJIBHOIO  ammapara, MOryT  JOIyCKarbCs — Ha
aTTECTallMOHHBIE UCTIBITAHUS B COIIPOBOXKIECHUN aCCUCTEHTOB-COITPOBOXKIAIOIINX.

Bo BpeMs arTecTallMOHHBIX HWCHBITAHWKA OOydYalOMIMecs MOTYT IOJIb30BAaThCA IMPOTPaMMON
yueOHOM AMCHUMIUIMHBI, a TaKXKe C pa3pelleHus NpernoaaBarens KajlbKyisTopamu. Bpewms
MOATOTOBKMA OTBETa MPH Cllaye dK3aMeHa B YCTHOM (opMe JOJDKHO COCTaBlATh HE MeHee 20
MUHYT (110 KeJIaHUI0 00Y4aroLerocs OTBET MOXKET OBbITh JOCPOUHBIM). Bpems oTBeTa — He Goee
15 munyt. Ilpu MOAroTOBKE K YCTHOMY 9K3aMEHY dK3aMEHYEMbIi, KaK IIPaBUJIO, BEAET 3aIIUCH
B JINCTE YCTHOTO OTBETA, KOTOPbIHM 3aTeM (110 OKOHYAHUU SK3aMEHA) CIAaeTCs IK3aMEHATOpYy.

[Ipu npoBeeHNH YCTHOTO 3K3aMeHa SK3aMEHaIlMOHHBIN OUJIeT BRIOMpAeT caM SK3aMEHYEMBbIi B
cillyyalfHOM Tmopsake. OK3aMeHaTopy MpeAoCTaBiseTcs TMpaBo 3a/aBaTh OOy4aromUMCs
JIOTIOJIHUTEIIBHBIE BOIIPOCHl B PaMKax MPOrpaMMbl JIUCLHUIUIMHBI TEKYILETO CEMECTPa, a TAKXKe,
MOMHMO TEOPETUYECKUX BOIPOCOB, JaBaTh 3a/Jayd, KOTOPBHIE H3YHaJUCh HAa MPAKTHUECKHUX
3aHATHUSAX. OneHka pe3yabTaTOB YCTHOTO AaTTECTAllMOHHOTO HCIBITAaHUS OOBSABISETCS
oOyyaromuMcsi B JIeHb ero mpoBeaeHus. [Ipy mpoBeneHUM YCTHOTO 3K3aMeHa B ayAMTOPUHU
MOTYT OJJHOBPEMEHHO HaXOAMUTHCS He Oojiee IIeCTH K3aMeHyromuxcs. 1o OKOHYaHuM OTBeTa
Ha BONPOCHl OWJETa 5K3aMEHAaTOp MOXKET 33JaTh 53K3aMEHYeMOMY JOIOJIHUTENbHbIE U
YTOYHSIOIINE BOIIPOCHI B Mpejiesiax yueOHOro MaTeprasa, BBIHECEHHOTO Ha DK3aMEH.

HIxaJia oneHUBaHUA

Onenka Kpurepun onenuBanns
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OTJIMYHO PazpabaTbiBaeT MeTOAbI MOJCTUPOBAHMS, aHAINW3a M TEXHOJOTUH
CHHTE3a MPOIIECCOB U CUCTEM B SKOHOMUKE.

Opranu3oBbIBa€T U MPOBEACHHE CUCTEMHBIX HCCIEIOBAHUN C
WCIIOJIb30BAHUEM BEPOSTHOCTHBIX METOJI0B IPOrHO3UPOBAHHS.
[Ipumensier METO/IbI IIPOrHO3UPOBAHUS pu aHaJn3e
(YHKIIMOHMPOBAHUS CJIOXKHBIX (PUHAHCOBBIX cucTeM. lcmomb3yer
COBpEMEHHBbIE MH(OPMAIIMOHHBIE TEXHOJIOTUH, COCTABISET MPOTHO3
OCHOBHBIX COIIMAJIbHO-9KOHOMHYECKHUX MOKa3aTelel NesTeIbHOCTH
MPEANPUSITHS], OTPACIH, PETHOHA U SKOHOMHUKHU B LIETIOM.

xopouio PazpaOaTbiBaeT MeTOAbI MOJEIMPOBAHMS, AHAINW3a U TEXHOJOTUU
CHUHTE3a IPOLIECCOB U CUCTEM B JKOHOMUKE

OpraHu3oBbIBacT W INPOBEACHHE CHUCTEMHBIX HCCIEIOBAaHUN C
HCIIOJIb30BAHUEM BEPOSTHOCTHBIX METOAO0B IIPOrHO3UPOBAHMUS.
IIpumensier METO/bI IIPOTHO3UPOBAHUS pu aHanuse
(YHKIMOHMPOBAHUS CIOXXHBIX (PUHAHCOBBIX cHUCTeM. Mcmonb3yer
COBpPEMEHHbIE NH(OPMAIIMOHHBIE TEXHOJIOIUH, COCTABISAET MPOTHO3
OCHOBHBIX COLMAJIbHO-3KOHOMMYECKUX IIOKa3aTesel NeATeIbHOCTH
NPEANpUATHs, OTPACiId, PETMOHa M DKOHOMHKM B LEIOM C
HEJOYETAMH.

Y10BJIETBOpPEHH € PazpabarbiBaeT METONBI MOJCIMPOBAHMS, aHAIM3a M TEXHOJOTHH
CUHTE3a MPOIIECCOB M CUCTEM B DKOHOMHKE

Opranu3oBbIBa€T M TPOBEIACHUE CHUCTEMHBIX HCCIEIOBAHUN C
KCIIOJIb30BAHUEM BEPOSTHOCTHBIX METOAOB MPOrHO3UPOBAHMUS.
[Ipumenser METOBI MIPOTHO3UPOBAHUS npu aHauze
(YHKITMOHUPOBAHMS CIIOKHBIX (DMHAHCOBBIX CHCTeM. Vcmonb3yer
COBpPEMEHHBIC MH(OPMAIMOHHBIC TEXHOJIOTHH, COCTABIISIET MIPOTHO3
OCHOBHBIX COLIMaJIbHO-O9KOHOMHUYECKHUX IIOKa3aTelIel AeITeIbHOCTH
NpEANpPUITHS, OTPACIU, PETMOHA U SKOHOMHUKH B IIEJIOM, JIOMYyCKas
OIITHOKH.

Hey10BJIeTBOpUTeabHO | He pazpabaTeiBaeT MeTO/bl MOAETUPOBAHUS, aHATIN3a U TEXHOJIOTUU
CHHTE3a MPOLIECCOB U CUCTEM B DKOHOMHUKE.

He opranusoBbiBaeT M IIPOBENECHHME CUCTEMHBIX MCCIIEJOBAaHUN C
HCIIOJIb30BAHUEM BEPOSTHOCTHBIX METOAO0B IPOrHO3UPOBAHMUS.

He npumenser Meroabl  NPOTHO3MPOBAaHHA  IPU  AHAIINA3E
(YHKIIMOHUPOBAHUS CJIOKHBIX (PUHAHCOBBIX cucteM. He mcnombiyer
COBpEMEHHble HMH(POPMAllMOHHbIE TEXHOJIOTMH, HE COCTaBIISET
IIPOTHO3  OCHOBHBIX  COLMAJIbHO-DKOHOMMYECKMX  IOKa3aTresei
JNEATEIbHOCTH TMPEANPUATUSA, OTPACIU, PETMOHAa M JKOHOMHUKU B
LIETIOM.

5. Metoanueckne ykazaHus 1Jisi 00y4alomMXCcsi M0 OCBOCHH IO TUCHUILIHHBI

MCTOJIH‘ICCKI/IC PEKOMEHIAIUHA CTYACHTAM 110 U3YUYCHHUIO NUCHUITJIMHBI

CamocrosrenbHas paboTa — KpaifHe BaXKHBIM 3JIEMEHT MOJATOTOBKH CTY/IEHTOB B IIpolecce
oOyuenusa. [lomyuuTh BCECTOPOHHME 3HAHUS, OrPAaHUYMBAsICh NPU 3TOM  TOJBKO
MPOCITYIIMBAaHUEM JIEKIHUN U TIOCEHIEHHEM CEMUHAPCKUX 3aHSITUI, HEBO3MOXKHO.

Kpome Toro, noHsATUHHBIN anmapar Kypca pazHOOOpaszeH, 00beMeH, 4To TpedyeT crenuaibHOR
paboThI A1 UX YCBOCHHUs. BayKHBIM yCIIOBHEM YCHEUIHON CaMOCTOSATENIBHOM pabOThI CTYICHTOB
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ABJIAIOTCSA KOHCYJIbTAllUH NPENOJaBaTeNsl U THIATEIbHAsA NOATOTOBKA K TPAKTUYECKUM 3aHITHSIM.

Llens caMoCTOSTENBPHOW pabOTHl CTYyAEHTAa IO HM3YYEHHIO Yy4yeOHOro MaTepuana —
(dopMHpOBaHHE HABBIKOB CAMOCTOSITEIBHOIO OTOOpa M M3y4eHHS Yy4eOHOW JMTepaTyphl,
WHTEPHET-UCTOYHUKOB, MAaTEPUAIIOB MEPUOJNYECKUX M3JIAHUN, UX aHaIM3a U OCMBICIeHusA. B
pesyibTare 3TOH pabOThl CTYAEHThl JOJKHBI HAyYUThCS IIOHMMAaTh JIOTMKY Hay4yHOIO
UCCJIEIOBAHMSI, KPUTHUECKH aHAJIM3UPOBAaTh CYLIECTBYIOIIME B HAay4YHOH JIUTEpaType TOUKH
3peHHsi U Ha 3TOH OCHOBE (hOPMHUPOBATH COOCTBEHHYIO MO3HUIMIO IO PAacCMATPHUBAEMOMY
BOIIPOCY.

MeToanyeckue yKa3aHusi 10 MOATOTOBKE K ONMPOCY

VYcTHBIE ONPOCHl NPOBOJATCS BO BpeMsl NPAKTUYECKUX 3aHATUH M BO3MOXKHBI IPU
IPOBEICHUN 3adeTa B KAuyecTBE JIOMOJHUTEIBHOTO HCHBITAaHUS IPU HEAOCTATOUYHOCTH
PE3YJIbTAaTOB TCCTUPOBAHUA M PCIICHUA 3adadvu. BOHpOCI)I ornpoca HC JOJUKHBI BBIXOAUTH 3a
PaMKu 00BSBIEHHOMH JUIA JAHHOI'O 3aHATUA TCMBIL. YcrHbIC OITPOCHI H€O6XOZII/IMO CTPOUTH Tak,
4yTOOBLI BOBJIEYL B TEMY O6C}’)KI[CHI/I$I MaKCHUMAJIBHOEC KOJIMYECTBO 06yqa101111/1xc;1 B TIpynre,
IOPOBOJIUTH MAapauIeIU C yXKe NPOUJCHHBIM YYE€OHBIM MAaTepUanoM JaHHOW IUCLUIUIMHBI U
CMEXHBIMU KypCaMH{, HaXOIUTh yJIauyHble IPUMEpPbI U3 COBPEMEHHOH NEHCTBUTEIBHOCTH, YTO
yBenuunBaeT 3 (HEeKTHBHOCTH YCBOCHHUS MaTepHajia Ha acCOMAIUX.

OcHOBHBIE BOIIPOCBHI IJid YCTHOro oOmnpoca MJOBOAATCA OO0 CBCACHUA CTYACHTOB Ha
OpebIAYIIEM NPAaKTHYECKOM 3aHATHH.

[TucbMeHHBIE ONMPOCHI MO3BOJIAIOT MPOBEPUTH YPOBEHB IMOATOTOBKH K HPAKTHYECKOMY
3aHATHIO BCEX O6yanOIHHXC$I B I'pyHIic, npyu 3TOM OCTaBJIAA AOCTATOYHO y‘Ie6HOFO BPEMCHU IJIA
WHBIX (DOpPM MeNarornyeckor ACSTEIHPHOCTH B pamMKax JaHHOTrO 3aHsATHsA. [luchMeHHbIN Onuil-
OIIPOC MPOBOAUTCS 0€3 MpenyNnpeKIeHHs, YTO CTUMYJIUPYET 00yJaromuXcs K CHCTeMaTHYecKoi
HOJTrOTOBKE K 3aHATUAM. Bonpocs! 1715 onpoca roToBsTes 3apanee, GopMyIupyroTes y3Ko, 1a0bl
o0yJaromuiicsi uMell OOBEKTHBHYIO BO3MOKHOCTH IOJTHOILIEHHO €r0 OCBETUTH 33 OTBEIECHHOE
BpEMSI.

[TucbMeHHBIE OMPOCHl 1eJIeCO00pa3sHO MPHUMEHSATh B LEISIX MPOBEPKU YCBOSEMOCTH
3HAYUTEIBHOTO O0beMa y4eOHOro MaTepuaia, HampuMep, BO BpeMsl IPOBEICHHS 3ayeTa
(9K3aMeHa), Korja HeoOXO0MMO TPOBEPUTH 3HAHUSI CTY/IEHTOB 110 BCEMY KYpCY.

[Ipu oleHKe OMPOCOB aHAIHM3y TMOMJICKUT TOYHOCTH (POPMYIHPOBOK, CBS3HOCTH

H3JIOKCHUA MaTCpuraia, 000CHOBAHHOCTD Cy>KIICHPII>i.

CaMOHOIlFOTOBKa K NPAKTHY€CKUM 3aHATHAM
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[Ipn moAroToBKe K MPAaKTHUECKOMY 3aHATHIO HEOOXOJUMO MOMHHUTH, YTO Ta WM WHas
JUCLMIUINHA TECHO CBs3aHA C paHee M3y4yaeMbIMU KypcaMu. bojee TOro, MMEHHO CUHTE3
IIOJIyUEHHBIX paHEe 3HAHMW M TEKYyLIEro Marepuaja I0 Kypcy JeJaeT IOJAr0TOBKY
pPEe3yJbTATUBHOM M BCECTOPOHHEH.

Ha cemuHapckux 3aHATHAX CTYAEHT JOJDKEH YMETh IOCIIENOBATEIBbHO H3J1aratb CBOU
MBICII ¥ apIYMEHTHUPOBAHHO UX OTCTauBaTh.

JIJIst TOCTHKEHUS 3TOH e HEOOXOANMO:

1) 03HAaKOMHUTBCS ¢ COOTBETCTBYIOIIEH TEMOM MPOrPaMMBbl TUCIUIUINHBI;

2) OCMBICIIUTD KPYT U3y4aeMbIX BOIPOCOB U JIOTHUKY UX PACCMOTPEHUS;

3) U3y4uTh PEKOMEHJOBAaHHYIO JINTEPATYPY O IAHHOU TEME;

4) TIIaTEeNbHO U3YUYUTh JIEKLIMOHHBIN MaTepual;

5) 03HAKOMHTHCS C BOIMPOCAMH OYEPEAHOTO CEMHUHAPCKOTO 3aHSITHS,

6) TOArOTOBUTH KPATKOE BBICTYIJIEHHE MO KaXKOMY M3 BBIHECEHHBIX HA CEMHUHAPCKOE 3aHITHE
BOIIPOCY.

W3yuenne BONpPOCOB OYEpEAHON TeMbI TpeOyeT TIyOOKOro YCBOCHHS TEOPETUYECKHX OCHOB
JTUCIUIIMHBI, PACKPBITHS CYIIHOCTH OCHOBHBIX JKOHOMHYECKHX KaTeropwii, MpoOIeMHBIX
aCMeKTOB TeMbl M aHanu3a QakTuyeckoro Mmartepuana. [Ipum mpeseHTanuum wmarepuasia Ha
CEMHUHApCKOM 3aHSATUU MOXHO BOCIOJIb30BaThCS CIEAYIOLIUM aJTOPUTMOM HU3JI0KEHUSI TEMBbI:
Olpe/ieNieHue U XapaKTepUCTUKA OCHOBHBIX KAaTErOpHi, HBOJIOLMS MpeaMeTa HCCIel0BaHus,
OLIEHKA €r0 COBPEMEHHOI'0 COCTOSIHUS, CYLIECTBYIOIIME POOIEMBI, IEPCIEKTUBBI PA3BUTHS.

PacueTHo-aHanTH4YeCKHe (IPAKTHYECKHE) 3aJaHUS

Pemenne pacueTHO-aHAIUTUYECKUX 3aJaHUIl OCYIIECTBISAETCS C I€JIbI0 IPOBEPKU
YpOBHS HaBBIKOB (BJIaICHUI) CTYAEHTA [0 aHaJIN3y KOHKPETHOW (PUHAHCOBOW CUTYyalUH.

D¢ (HeKTUBHBIM MHTEPAKTHUBHBIM CIIOCOOOM pEIIeHUs 3a7ay SBISETCS CONOCTaBIICHUS
pe3yJIbTaTOB aHAIN3a OJTHOTO 3aJJaHUs ABYMS U 00Jiee MaJIbIMU IPYIIaMH 00yJaroLIuXcs.

IIpun oueHke pemieHHs 3a4ay aHAIMZHPYETCS TMOHUMAHUE CTYIAEHTOM KOHKpPETHOU
CUTyalluu, MPaBUIbHOCTh NMPUMEHEHHUS HOPMATHBOB, CIIOCOOHOCTH OOOCHOBaHHUS BbIOpaHHOM
TOYKH 3pEHus, IITyOrnHa MpopaboTKH MPaBONPUMEHUTEIBHOTO MaTeprana.

MeTtoanyeckue peKOMeHAAlNH 110 MOATOTOBKE K NPOMEKYTOYHOM aTTeCTalluu

[Ippy nDoAroroBke K NIPOMEKYTOUYHOM AaTTeCTAllMM O3HAKOMBTECH CO  CIIMCKOM
MPEJICTABICHHBIX BOMPOCOB. DOPMYyIUPYHTE OTBET C TOYKH 3PEHMS] MPUMEHEHHUS Pa3IUYHBIX
METO/IOB aHaJInM3a JaHHBIX. HeoOXoauMo AaTh apryMEeHTHpPOBAHHBIN OTBET, MOATBEPKIAIOIINI

YPOBCHB OCBOCHUA KOMIICTCHLIUU.
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6. YueOHasi 1uTepaTypa U pecypchbl HHPOPMANMOHHO-TEJIEKOMMYHUKANIMOHHOM ceTH
"HHTepHeT", y4eOHO-MeTOAHYEeCKOe o0ecTiedeHne CAMOCTOsITeIbHOIH padoThI
o0yyarommxcsi N0 JMCHHUIJIMHE

6.1. OcHoBHas JIUTEpaTypa
1. I'pun, Y.I'. DxonomeTtpuueckuii ananus. Ku. 2 /Y. I'puH ; ep. ¢ aHriI. ; moa Hayd. pej.

C.C. CunenpuukoBa, M.IO. TypynueBoil. — Mocksa : U3narensckuit gom «Jleno» PAHXul'C,
2016. — 752 c. - (Akapemuveckuii yaeOHuk). - ISBN 978-5-7749-1158-5. - Tekcr :
anekTponHbd. - URL: https://znanium.com/catalog/product/1043306 (mara oOpareHus:

19.04.2021). — PeskuM moCTyIa: MO MOIIUCKE.

2. M. Typynuesa, T. Kubnuukas KadecTBeHHBIE CBOHCTBA PAa3IMYHBIX TOIXOIOB K
MIPOTHO3UPOBAHUIO COLUATIBHO-2KOHOMHYECKUX noka3zateneit PO, Mocksa: UIIIII, 2010,
Hayuneie Tpyast Nel35P. OTkpeIThIil foCcTy:
https://www.iep.ru/files/text/working_papers/135.pdf

3. Pynoga, JI. II. Mertonsl OusHec-niporHo3upoBanms : ydyeOHoe nocodue / JI. I1. PynoBa. —
PocroB-Ha-/lony, Taranpor : HU3natensctBo FOkHOTO denepanbHoro ynusepcurera, 2018, —
109 c. — ISBN 978-5-9275-2553-9. — TekcT : 31eKTpOoHHBIN // DIeKTpOHHO-OMOIMOTeYHAs
cucrema [PR BOOKS : [caiit]. — URL: http://www.iprbookshop.ru/87438.html

6.2. JlomoaHuTeJbHasi IUTEPATypa

1. Xaism, ©. OxoHomerpuka / @. Xaiistmu ; nep. ¢ anr. nofd Hayd. pen. B.I1. Hocko. —
Mocksa : M3patenbckuii aom «Jlemo» PAHXul'C, 2017. — 728 c. — (AkageMU4ecKuid
yuebnuk). - ISBN  978-5-7749-1197-4. - Tekct : onekrtponsbrii. - URL:

https://znanium.com/catalog/product/1043302  (mata oOpamenus: 19.04.2021). — Pexum

JIOCTyHa: IO MOIIHUCKE.
2. JBuncon, P. Teopust u MeToibl SkoHOMeTpuKkU: yueOHUK / Paccen J[aBuncon, Jlxeimc
I'. Mak-KunHoH ; nep. ¢ anri. noxa Hayd. pen. E. M. AunpeeBoit. — Mocksa : M3narenbckuii
nom «Jlemo» PAHXuI'C, 2018. - 936 c. - (Akagemudeckuii yaeOHUK). - ISBN 978-5-7749-1205-

6. - Tekcr : snekrtponnbiii. - URL: https://znanium.com/catalog/product/1085554  (mara

oOpamienus: 19.04.2021). — Pexxum noctyna: mo moAmucKe.

3. Munamkus, B. I'. BuzHec-craructuka u mporao3upoBanue : ydeOHoe mocobue / B. T
Munamkus, H. A. CanoBHukoBa, P. A. IlImoiutoBa. — MockBa : EBpa3uiCKUil OTKPBITHINA
uHCcTUTyT, 2010. — 256 Cc. — ISBN 978-5-374-00379-6. — TekcT : »JIeKTpPOHHBIN //
DNEeKTPOHHO-ONOIMOTeYHAs cucrema IPR BOOKS : [caiit]. — URL:

http://www.iprbookshop.ru/10624.html

6.3. YueOHO-MeTOaMYECKOE OOecedeHHe CAMOCTOSATEIbHOI PadoThl

He npexgycmorpeno.
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6.4. HopmaTuBHbBIE MPABOBbIE JOKYMEHTBI.

He npenycmotpensl.

6.5. UHTepHeT-pecypcehl.

He npexgycmorpeno.

6.6. UHbIe HCTOYHUKH

1. Kanrtoposuu I'.I'., JIlekuuu: AHanu3 BpeMEHHBIX psAJIOB, DKOHOMUYECKU xKypHas BIID,
2003, Nel, CTp. 97-103. OTKpBITHII JOCTYII:
https://ej.hse.ru/data/2010/12/31/1208182172/07_01_06.pdf

2. Typynuea M.IO., Onenka kadecTBa MPOTHO30B: MpOCTEWIIEe MeToabl, Poccuiickoe
npeanpuaumartenbeTBo, 2011, Ne§8-1, ¢. 50-56

3. Diebold F.X., Mariano R.S. Comparing Predictive Accuracy // Journal of Business and
Economic Statistics. 1995. Ne 13 (3). P. 253-263.

4. Diebold F.X. Elements of Forecasting. 4th ed. Thomson South-Western, 2007.

5. Enders W. (2015), Applied econometric Time Series, 4d ed., Wiley.

6. Frances, F.H. and D. van Dijk, 2000, Non-Linear Time Series Models in Empirical
Finance, 1st edition, Cambridge University Press, 298 pages. ISBN-10: 9780521779654; ISBN-
13: 978-0521779654.

7. Granger, C.W.J. and P. Newbold (1977), Forecasting Economic Time Series, Orlando,
Florida: Academic Press.

8. Meese, R.A. and K. Rogoff (1988), Was it Real? The Exchange Rate — Interest
Differential Relation over the Modern Floating—Rate Period, Journal of Finance, vol. 43, pp.933-
948.

9. Morgan, W.A. (1939-1940), A test for the Significance of the Difference Between the
two variances in a Sample From Normal Bivariate Population, Biometrika, vol. 31, pp. 13-19.
10.  Tsay, R. S., Analysis of financial time series, 2010

11.  Wilcoxon, F., 1945, Individual Comparisons by Ranking Methods, Biometrics Bulletin,
vol. 1 (6), Dec., pp. 80-83.

12. Cnyuxun JI.LH. Kypc MBA no nporaosupoBanuio B 6usHece. — M.: AjibnuHa OusHec
6ykc, 2006.

13. Xank J1.3., Yuuepn J1.VY., Paiirc A./[x. busznec-nporunozuposanue, 7-¢ uza./Ilep. ¢ anrm.
— M.: U3parenbckuii noM «Buimbssamcey, 2003

14. AGuyk B.A. IIporHo3zupoBaHue B Ou3Hece, MEHEI)KMEHTE U MapkeTuHre / B. A. AGuyk.
— CI16.: U3n-Bo Muxaiinosa B.A., 2005. — 448 c.

15. Jlaneirun, FO.H., Kpsuios, B.E., Uepusasckuii, A.I1. DxoHOMHUYECKOE MPOTHO3UPOBAHUE:
yaeOHoe mocobue — M.: Dxemo, 2009. — 256 c.

16.  Munbko, A.A. IIporHo3upoBanue B OuszHece ¢ momormpio Excel — M.: Dkemo, 2007. —
208 c.

7. MarepuajbHo-TeXHHYecKas 0a3a, MHGpOPMAIHOHHBIE TEXHOJOTUH, IPOrPAMMHOE
ol0ecrieyeHne 1 MH(POPMAILHOHHBIE CIPABOYHbIE CHCTEMbI

Ba3bl AAHHbIX, I/lH(l)OpMaIIHOHHO'CHpaBO‘IHI)Ie U IMOUCKOBbBIC CUCTEMBbI
1. www.biblio-online.ru —-DnexTponHo-o6ubnmuoreunas cucrema [DBC] IOpaiiT;

2. http://www.iprbookshop.ru — DnextponHo-6ubnoTeunas cucrema [DBC] «Iprbooksy

3. https://e.lanbook.com - DnexTponHO-0MOMHMOTeuHas cuctema [DBC] «JlaHby.
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4. http://elibrary.ru/ - Hayunas snekrponnas oubnuoteka Elibrary.ru.

5. https://new.znanium.com DnekTpoHHO-0ubIMOTeYHAas cuctema [DBC] «Znanium.comy.

6. https://dlib.eastview.com — Mudopmanmonnsiii cepsuc «East View.

7. https://www.jstor.org - Jstor. IToaHble TEKCTHI HAy4HBIX KYPHAJIOB M KHHUT 3apyOeXHBIX

n3aaTciIbCTB.

8. https://elibrary.worldbank.org - Dnexrponnas oudimoreka Becemuproro banka.

9. https://link.springer.com - TIOJHOTEKCTOBBIE IIOJIUTEMATHUECKUE Oa3bl aKaAJIEMUYECCKUX

JKypHAJIOB U KHUT U3JIaTeIbCTBA Springer.

10.  https://ebookcentral.proquest.com - Ebook Central. ITosHble TEKCTBI KHHT 3apyOEKHBIX

HAaYYHBIX U30aTCIbCTB.

11.  https://www.oxfordhandbooks.com - JlocTyn K TMOJHBIM TEKCTaM CIPABOYHHKOB

Handbooks uznarenscrBa Oxford mo mpeaMeTHbIM 00MacTIM: 3KOHOMHUKA M (PUHAHCHI, MIPaBO,
OW3HeC U ynpaBliCHHE.

12.  https://journals.sagepub.com - TlojaHOoTekcTOBass  0a3a  HAy4YHBIX  JKYPHAJIOB

aKaJeMUYECKOT0 U3aTelIbcTBa Sage.

13.  CnpaBouno-mipaBoBas cuctema «Koncynprantllmocy.

14.  DnekTpoHHBINA NEPHOIUYECKUI CIPaBOYHUK «I apaHTy.

IIporpaMmMHbIe, TEXHUYECKHE U YJIEKTPOHHBbIE CPEACTBA O0yYeHHsI U KOHTPOJIS 3HAHM.

AYI[I/ITOpI/II/I OCHaIICHbI KOMITBIOTEPOM C BBIXOAOM B UHTCPHECT.
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