AHHOTAIIUA

padouyeil nporpaMMbl y4e0OHOI TUCHMIIIUHBI
B1.0.16. ®uHaHCcOBasA JKOHOMETPHKA

Hanpasienue noarorosku 6axaaaspuara 38.03.01 Jxonomuxa,
poduas «byxrajarepckuil yuer, aHAJIU3 U AyAUT

Heap u3yvyeHus: AUCUMNIUHBI

Lenstmu ocBOCHUS TUCUUIUIMHBI « DUHAHCOBAst SKOHOMETPHKAY SBJISIETCS 00yUSHHUE CTYICHTOB
COBpEMEHHBIM METOAMKAM pacueTa U aHan3a ((MHAHCOBBIX MOKa3aTelNel, XapaKTepU3yIOIIX
SKOHOMHUYECKHE MTPOIIECCH U SIBIIEHUS HA MUKPO- M MAaKpOYPOBHE.

Mecto mucuuniaunsl B ctpykrype OIIOII BO éakanaspuama

HucrummHa « PuHAHCOBAs 5KOHOMETPHKA» OTHOCHUTCS K JUCITUIUIMHAM 00s13aTenpHoi yactu b1.0.15.
J1a ocBOGHUS TUCIUTUIMHBI 00y4aronIiecs NCIOMb3YIOT 3HAHNA, YMEHUs, C(DOPMHUPOBAaHHBIE B XO/€
W3yUYCHHS AUCUUILINH 0a30B0oi yacTH «MaTeMaTHueckuii ananmusy, «adopmatuka», « Teopus
BEpOATHOCTEN M MaTeMaTH4decKas craTucTukay, «L{ndpossie puHaHCHD. OCcBOEHNE TaHHOW AUCITUTUTAHBL
SIBIIIETCSI OCHOBOM JIJISI TIOCJIEYFOIIEr0 U3ydeHHs TUCITUTLTNH 0a30B0Oi yacTh: «/leHbru, Kpenut, 0aHKm,
«MoJenupoBaHne SKOHOMHUYECKIX HH()OPMAIIMOHHBIX CUCTEMY, « AHAJIN3 U OLIeHKa Ou3Heca B HU(PPOBOM

sKOHOMHKeY, «L{ndpoBas Tpanchopmaius Ou3Hecay.

Pe3ysibTaThl 0OCBOEHHS TUCHUILIMHBI (MOayJis1) «DUHAHCOBAS IKOHOMETPHUKA»

Koa u HamMeHOBaHHe
KOMIIeTeHIMH

NuaukaTopbl

Jdeckpunropsbi

Oo6menpodgeccuonanbubie komnerenuuun (OIIK)

OIIK-2. CriocoGeH
OCYIIECTBIIATH OO,
00paboTKy U
CTaTHCTHYECKUIT aHAIH3
JaHHBIX, HEOOXOUMBIX JUIS
pPEeIICHUA MMOCTABJICHHBIX
AKOHOMHYECKHX 3a/1a4;

OIIK-2.1-1 OcymectBiser
cOOp CTaTUCTUYECCKON
nHPOpPMALIUH, HEOOXOIMMOMH
JUTSL peLIeHMsI TOCTABICHHBIX
SKOHOMHYECKHX 33/1a4;

3HAaTh: OpPraHU3alHOHHBIC U METOIUUCCKHUEC
0COOCHHOCTH cOopa

COLIMOJIOTHYECKOH HH(POPMALIUH.
WH(POPMAITUHN B COOTBETCTBHH C
MOCTABJICHHBIMH 3371a4aMU U
METOJIMYECKOU CTpaTEerueu ucciie10BaHms;
KOHTPOJIHMPYET COOP COIUOIOTUICCKUX
JTAaHHBIX

YMmeTb: popMynupoBaTh 3aauu U
METO/I0JIOTHYECKYIO

CTPATETHIO UCCIICIOBAHUS M COOTHOCHTS C
HUMH BOTIPOCHI cOOpa

WHPOPMAITUH.

BrnaneTs: ciocOOHOCTBIO KOHTPOJIUPOBATH
coop

COLIMOJIOTHYECKHX JJAHHBIX B COOTBETCTBHH
c

OpraHu3alMOHHBIMHA U METOAMYECKHUMU
TpeOOBAHUSIMHU.

OIIK-2.1-2 O6pabarbiBacT
CTaTHCTUYECKYIO
“H(OPMAITUIO U TTOTy9aeT
CTATUCTUYECKN 000CHOBAHHBIE
BBIBOJBI,

3HaTh: 0COOEHHOCTH U THIIOBOE
coJiepKaHne HAyYHO-TEXHUUECKON
JOKYMEHTAIMM Ha BCEX ATamax
UCCIIEIOBAHUSI.

YMeTh: paboTaTh ¢ HAyYHO-TEXHUIECKON
JIOKyMEHTaIUe.

BrnaneTs: ciocoGHOCTBIO 0QOPMITSTE
HAay4YHO-TCXHUYECCKYIO

JOKYMEHTALMIO Ha BCEX dTarax
WCCIICIOBAHUSI.

OIIK-3. Criocoben
AHAJM3NUPOBATH U
COJICPYKATENEHO OOBSICHATH
MIPHUPOAY SKOHOMHUECKHX

OIIK-3.1-1 AHanu3upyer u
coiepKaTeIbHO OOBSICHSET
COOBITHSI MUPOBOW U
OTEYECTBCHHOU

3HaTh:

- OCHOBHBIC SKOHOMHUYECKHE KAaTETOPHH U
HOPMATHBHBIC aKThI;

- CTPYKTYPY U TCHIICHIIUM Pa3BUTHUS




MPOIIECCOB HA MUKPO— U 9KOHOMHYECKOH HCTOPHUH;

MaKpOYpOBHE;

KOHOMHYECKUX CHCTEM;
- BKOHOMHUYECKHE TIOTPEOHOCTH YeNoBeKa U
00I11eCTBa U MyTH UX YAOBJIECTBOPCHHUS;
YMeTh aHaTM3UPOBATh CIOKHBIC
COLIMANIEHO — DKOHOMUYECKHUE MPOLIECCHl Ha
MHKPO, MaKpo H

rI100aTFHOM YPOBHSIX;

Branets HaBBIKAMH MOJICTHPOBAHHUS
HSKOHOMHUYECKHX MPOLIECCOB HAa MUKPO,
MakKpo ¥ ri100aI5HOM

YPOBHSIX;

OIIK-3.1-2 Ananusupyer u
COJICPIKATEIILHO OOBSCHSCT
TEKyIIHe TPOIIECCHI,
MPOUCXOJISAIINE B MUPOBOH U
OTEYECTBEHHOU YIKOHOMUKE;

3HaTh:

- BKOHOMHYECKHE PECYPChI U MPOOIEMBI NX
panroOHaIBHOIO PACHIPEAETICHUS U
HCTIOJIb30BaHMUS;

- OCHOBHBIC 3TaITbl Pa3BUTHUS
9KOHOMUYECKOI TEOPUH U €€ METOIBI.
YMeTs:

- COIOCTABJISATH Pa3IMYHbIC IOJXOIBI U
TOYKH 3PEHUS 110 KOHKPETHBIM
SKOHOMHUYECKUM

npobiieMam, popMyITHpPOBATH
CaMOCTOSITETIbHBIC BHIBOJEI,

- IPaBUJIBHO OPUEHTUPOBATHCS B
Pa3IMYHBIX COLMATBHO — SKOHOMHYECKHX
CUTYyalusX.

Bianers:

- ciocobaMu aHajIu3a TeHACHLUI pa3BUTHS
HYKOHOMHUYECKHX CHUCTEM;

- HaBBIKAMH CHCTEMaTH3aluHu U 00paboTKH
HSKOHOMHYECKOH HHPOpPMAIHH.

CTpyKTypa M colep:KaHue JMCLMIIIUHBI

4.1. CTpyKTYypa IMCUMILIMHBI

Bua yueOHoili padoThl Bcero IHopsinkoBblii HOMeEP
cemecTpa

4

OO01mas TpyI0eMKOCTh AUCITUIUINHEL BCero (B 3.€.), B 3 4

TOM YHCIIE:

Kypcogoii mpoekt (pabota)

AyIUTOpPHBIC 3aHSTHS BCETO 50 50

(B akaj. yacax), B TOM YHCIIE:

Jlexun 34 34

IIpakTHdeckue 3aHATHUS,, CEMUHAPbI 16 16

JlaboparopHbie pabOTHI

CamocTosTenbHas paboTa Bcero (B akaj. yacax), B TOM 58 58

YHUCIIe:

KCP

DKx3ameH

OO0111as TPYI0EMKOCTh AUCIUTUIAHBI 108 108

4.2. Conep:xaHue ITUCHUILIHHBI

Tema 1. Paspabomka saxonomempuyeckou mooenu 0Jisk BpOCMpPAHCcmEeHHblx danHbly. CTaTUCTHYECKHUE

XapaKTCpUCTUKU q)HHaHCOBBIX JaHHBIX.

Oco0eHHOCTH (PMHAHCOBBIX BPEMEHHBIX PSI0B. JJ0X0MHOCTH (PMHAHCOBBIX aKTHBOB U MX CTATUCTUYECKUE
xapakTepucTuku. [IpoBepka rUMOTE3bI 0 HOPMATHHOCTH IMEPEeMEHHBIX. CTaTHCTUYESCKHE TECTHI Ha
HOPMaTBHOCTH. KOA(PUIMEHTHI SKcliecca B aCHMMETPHH. DKOHOMETPHUYSCKUE TTAKETHl aHATN3a JTaHHBIX.
Tema 2. Pazpabomka s3xoHOMemMpuuecKko Mooeiu 0is BpeMeHnblx psioos. IIpencka3yeMocTh J0X0AHOCTEH

Ha (bPIHaHCOBBIX PBIHKAaX.




Krnaccuueckas nuneiiHas perpeccronHasi Moaens. CBOWCTBA OLIEHOK METO/1a HAMMEHBIITNX KBaPaTOB.
[IpobneMbl MyIBTUKOIITMHEAPHOCTH, TETEPOCKEACTUIHOCTH, aBTOKOPPEIISILNH, SHIOTEHHOCTH.
CrabunbHOCTh OcTaTKOB. CTaTHCTHUECKHE TUITOTEe3kl. JloBepuTenbpHble HHTEpBaibl. TecTel Banbaa u
Oumepa. CBoOHCTBA OIIEHOK METOJIa MAKCHMAIILHOTO TIPABI0IIOI00M. MeTo MaKCHMAaILHOTO
MpaBaoONo00Ms B Cllyyae JHHEHHOM perpeccun. Peannsanus MeToja MaKCUMAaIbHOTO MPaBAONOA00HS B
CTaTHCTUYECKHX MakeTax. MeToJI TaBHBIX KOMIIOHEHT. Kputepun onTrManbsHOToO OLEHUBaHMS.
KsantunpHas perpeccus. Ridge perpeccus. Lasso perpeccusi. Meton snactuyHoi cetr. | nmoresa

3 pexTHBHOCTH PHIHKOB. @OpMBI pEIHOTHOH () (DeKTHBHOCTH. VICITONB30BaHNE PErPECCHOHHOTO aHAIA3a
JUIs TIpe/ICKa3aHusl JOXOAHOCTEH U MPOBEPKH TUIOTe3bI 3)(HEKTUBHOCTH PHIHKOB. CTOXacTUYECKHE
mporiecchl. CTarMoHapHOCTH U 3proandHocTs. KoppemsimuonHas GpyHkus. Bzanmusie u
aBTOKOppeJSIIHOHHBIEe GyHKIMA. Bpemst koppemsinu. BuHepoBckuii cirydaifHbIi mporiecc, cirydaiiHbie
omyxnanusi, 6enbiil mryM. CriekTpajibHas INIOTHOCTh MOLTHOCTH. MapKOBCKHUE CTy4aifHbIE MPOLECCHI.
KBasuznerepmMuHupoBaHHBIE CiTy4aiHble Mpolecchl. [Ipoleccrsl aBToperpeccuy U CKOIb34IIEro CpeIHero.
Yactrunaple QYHKINN aBTOKOPPEIANNN. MOAETN CTallMOHAPHBIX MTPOIECCOB aBTOPETPECCHH U
ckomp3smero cpenaero: AR(p), MA(q), ARMA(p, q). YUeT Ce30HHOCTH U DK30TCHHBIX PErpecCcOpOB.
OuenuBanne K03 HUIMEHTOB aBTOperpeccnonHbIx Moaeneil. [Ipouenypa bokca-/enkunca (MoJemb,
orieHka, Tecthl). Kpurepun Axanke u llIBapma mis BeiOopa mopsinka Mozaeneit. [Iporao3npopanme
BPEMEHHBIX PI0B. Moien HeCTallMOHAPHBIX BPEMEHHBIX PSOB. YUET TPEHIOB BO BPEMEHHBIX Ps/ax.
Tpenn cranmoHapHble ciay4aiiHble nporecchl. IHTerprpoBanHble BpeMeHHbIe psiabl. Moaenn ARIMA(p, d,
q). Iporecckrl ciayvaitHoro Onyxaanus. JloskHas perpeccus. TecTupoBaHHUE €IUHUYHBIX KOPHEH.
TecTrpoBaHHe Ha CTAITMOHAPHOCTH M HA HATMYME €AUMHUYHBIX KOpHEH. Moienu co ckaukooOpa3HBIMU
n3MeHeHussMH nmapametpoB. Tectsl Yoy, Ouaproca, Xancena, bau-Ileppona. CranmonapHbsle MOJIENH C
HECKOJIbKMMH NepeMeHHbIMU. BekTopHbie Mosienu aBroperpeccuu (VAR). Tect mpuunHHO-CIIEICTBEHHOM
cBs3u [ 'peitHmkepa. UmmynbcHble GyHKITMN OTKIMKA. OCHOBHBIE MTOHSATHS KOWHTETPAIIMHA U MOZEIH C
KOPPEKTHUPYIOUINM MapaMeTpoM. Moaens koppekiun perpeccnoHHbix octaTtkoB (VEC). CtpykTypHas u
npuBeaeHHas GopMa Moenell BpEMEHHBIX PSIOB ¢ HECKOJILKUMH ITEPEMEHHBIMU. [|BYXIIaroBbIii METOA
HalMEHbIINX KBagpatoB. Tect XaycMaHa.

Tema 3. Ilocmpoenue moodeneti 00HOMeEPHbIX 8peMeHHbIX PA008 0l (PuHAHCO8bIX nokazameiel . Monenu
OLIEHMBAHUS BOJATUILHOCTH

KrnacTtepuzanus BOJaTUIBHOCTH KaK XapaKTEPHUCTHKA HEKOTOPBIX PAIOB. Y CIOBHAs TUCIIEPCHSI.
TecTupoBaHHe TPHUCYTCTBUS YCIOBHOM reTEPOCKEAACTUIHOCTH. MOJIeN aBTOPETPECHOHHBIX YCIIOBHO
rerepockenacTHIHbIX ocTaTkoB (ARCH). O600111eHHbIE MO/IENN aBTOPErPECHOHHBIX YCIOBHO
rerepockenacTiuuHbix octaTkoB (GARCH). Henuneitnbie 00001eHHBIE MOJICIIA aBTOPETPECHOHHBIX
ycioBHO rerepockenactTuuHbix octatkoB EGARCH, GJR, GARCH-M. Beenenne B 00001I€HHBIE MOIEITH
ABTOPETPECHOHHBIX YCIOBHO T'e€TEPOCKEJACTHYHBIX OCTATKOB C HECKOJILKUMH TIEPEMEHHBIME: MOJISITH
BEKK, VEC, CCC, DCC. Moaenu CTOXaCTUIECKOU BOJIATHIIBHOCTH. CTaTUCTUIESCKUE TIPOIIEAYPHI
OIIEHWBaHUS MOJIEIICH.

Tema 4. I[locmpoenue moodeneli MHO2OMEPHBIX BPEMEHHbIX P00 OJisl PuHAHCOBbIX Nokazamenel. Moxenun
11eH000pa30BaHUs aKTHBOB.

OnenuBanue Mozenel eHooO0pa3oBaHus akTHBOB. OlleHUBaHKE MOIeNel IIeHO00pa30BaHMsI aKTHBOB.
Mopnenu ¢ nepeKIItoYeHUSIMA PEKUMOB paboThl. Monenu ¢ AUCKPETHHIMU 3aBUCUMBIMU TIEPEMEHHBIMHU.
Jlorut u mpo6ut Mmonemm. ROC kpussie. Toout Monmenn. Mojenu yrnopsiioueHHOTro Beioopa. Moenw ¢
NaHeJIbHBIMH JaHHBIMU. Mozienn camooTOopa XekmaHa.

Oo0pa3oBaTeabHble TEXHOJOTHH

[Ipu moaroroske 6akanaBpOB-OHMOIOTOB UCIIOIB3YIOTCS CIEAYIONIUE OCHOBHBIE ()OPMBI ITPOBEICHHUS
Y4eOHBIX 3aHSATHI:

® UHTEPAKTHBHBIC JICKIUH;

® JICKIIUHU-TIPECcC-KOH(EPEHIINH;

® TPEHHWHTH U CEMUHAPHI 110 Pa3BUTHIO NPO(ECCHOHATBLHBIX HABBIKOB;

® TPYNNOBBIC, HAYYHBIE TUCKYCCHH, 1€0aTHI.

Hcnonb3yemblie pecypchl HHGOPMAIMOHHO-TEJIEKOMMYHUKAIMOHHOM ceTH «Internet»;
HH(OPMALMOHHBIE TEXHOJIOIMH, IPOrPAMMHBIE CpPeAcTBA H HHGPOPMAIIMOHHO-CIIPABOYHbIE CHCTEMBI

Hassanue pecypca Ccplnka/mocTym

OnekrpoHHass OmOimoreka ownaitn «Emunoe | http://window.edu.ru
OKHO K 00pa30BaTeIbHBIM pecypcam»

«O6pazoBaTenbHbIi pecypc Poccum» http://school-collection.edu.ru



http://window.edu.ru/
http://school-collection.edu.ru/

@enepanbHblii  00pa30BaTENbHBIA  MOPTAI:
YUpEXKACHUS, TPOrpaMmbl, CTaHIapThl, BY 35,
tectel EI'D, TUA

http://www.edu.ru —

@enepanbHblii  HEHTp  WHPOPMAIMOHHO-
obpazoBarenbHbIX pecypcoB (DLINOP)

http://fcior.edu.ru -

ObC  "KOHCVYJIbTAHT CTYJAEHTA".
DneKTpoHHass OMOINOTEeKa TEXHHYECKOTO By3a

http://polpred.com/news

HUznarenncTBO «JIaHbY.
OuOIMoTEYHAas cCUCTEMA

DJIEKTPOHHO-

http://www.studentlibrary.ru -

Pycckas BuptyansHas Oubanoreka

http://rvb.ru —

Kabuner pyccKoro si3plka U JINTepaTypbl

http://ruslit.ioso.ru —

HaHI/IOHaHBHHﬁ KOpIyC pyCCKOTI'O s3bIKa

http://ruscorpora.ru —

N3narenscTBO «Jla"by.
OuOJIMOTEYHAS CUCTEMA

DNEeKTPOHHO-

http://e.lanbook.com -

ExenenenpHUK Hayku W oOpaszoBanms HOra
Poccun «Akanemusi»

http://old.rsue.ru/Academy/Archives/Index.htm

((KOHCYHBT&HT'HJ'IIOC»

Hayunast oanexTpoHHast OuOimoreka «e- | http://elibrary.ru/defaultx.asp -

Library»

DNeKTPOHHO-ONOIMOTeYHAs cucrema | http://www.iprbookshop.ru -

IPRbooks

DJIEKTPOHHO-CITPaBOYHAS cucrema | http://www.informio.ru

JIOKyMEHTOB B chepe o0pa3oBaHUs

«Hupopmuo»

NudopmannonHo-nipaBoBas cuctema | CereBas  Bepcus, JOCTYIHa CO  BCeX

KOMIIBIOTEPOB B KOpriopaTuBHOMN ceTd UHrl'Y

WNnpopmaninoHHO-TIpaBoBast cucreMa

«l"apanT»

CereBast  Bepcus, JOCTyIlHa CO  BCeX
KOMITBIOTEPOB B KOpriopaTuBHOU cety UHrT'Y

DIIeKTPOHHO-OUOINOTEUHAS
«OpaiiT»

cucreMma

https://www.biblio-online.ru

@opMBbI TEKYLIEr0 KOHTPOJISA

I'pynnoswvie ouckyccuu, mecmoi, 0OMAUWHUe 3a0aHUs, NPe3eHMayul,

pechepambi .

®opMa IPOMEKYTOYHOT0 KOHTPOJIS

3ader ¢ OIeHKOi B 4 ceMecTpe.

Pa3paboTumk: K.3.H., JoueHT Kadeapbl «Punanchl 1 kpeaut» Llyposa JLLA.
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