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HanpagJjienue noaroroBku dakanaspuara 38.03.01 IxoHoMHKA
Ipoghunv «Dunancel u Kpeoumy

Ile.m, HU3Y4YCHUA TUCUHUILINHBI

Hensamu ocBoeHnst AucHUIUIMHBI «DUHAHCOBAasT 3KOHOMETPHKA» SIBISIETCS OOYYEHHE CTYJEHTOB COBPEMEHHBIM
METOJIMKAM pacueTa M aHauu3a (MHAHCOBBIX ITOKa3aTeNeil, XapaKTepH3yOINX SKOHOMUYECKHE TIPOLECCH U SIBICHHS

Ha MHKPO- ¥ MaKpOYpOBHE.

Mecto qucuumiunsl B crpykrype OIIOII BO dakanaspuama
HucnnmmHa «@rHaHCOBasS SKOHOMETPHKA» OTHOCHTCS K JAUCIHMILINHAM oOs3aTenbHOi yactu b1.0.. [Ing ocBoeHus
JUCIHUIUIMHBI 00YJarOIUecs UCTIONB3YIOT 3HAHUS, YMEHHS, CQOPMHUPOBAHHEBIC B XOJ€ U3yUCHUS JUCIHUILUINH 0a30BOM
gactu «MaremaTuueckuii aHanusy, «MHpopmarukay, «Teopus BEpPOATHOCTEH M MaTeMAaTHUCCKas CTATUCTHUKAY.
OcCBOCHHE JAaHHOW TUCIMIUIMHBI SIBJISCTCS OCHOBOM JUIS TMOCICAYIOIIErO HM3YYCHHUS TUCIHUIUIMH 0a30BOM 4YacTu:
«[loBeneHueckue PUHAHCH», « AHATUTHKA JaHHBIX B SKOHOMUKE U (huHAHCAX», «DUHTEX: HHTCPYMEHTAPUI 1 MOJICITH
OuszHeca», a TakKe I MOCICAYIOMEro MPOXOXKACHUS MPAKTUKH, MOATOTOBKA K TOCYJapCTBCHHOW HTOTOBOM

aTTecTalluu.
Pe3yanTaThl ocBoeHHs AucuInHbI (Moayas) 51.0.10. ®unancoBasi 7KOHOMETPHKA
Kon U HauMMeHOBaHHe
HNupuxaropsl Jeckpunropsl
KOMIETeHIIHH
Oowmenpogeccuonaibubie komnerennuu (OIIK)
OIIK-2. Crmocoben | OIIK-2.1 IIposomur  cOop, | 3HATH: OpPraHU3AI[MOHHBIE U METOAUYCCKHC

CYIIECTBIATh cOOp, OpabOTKy U | 00pabOTKy M aHaJIW3 JaHHBIX | 0COOCHHOCTH cbopa HHpOpMAIUU B
CTaTUCTUYECKHUI aHaiuM3 | IUIs pelleHHs 3aJad B OOJACTH | COOTBETCTBMU C IIOCTABJICHHBIMH 3a/lauaMH U
JaHHBIX, HEOOXOJUMBIX Uil | MpO(ecCHOHATBHON METOJIMYECKOH  CTpaTerueii  UcCieIO0BaHuUs;
pereHus MOCTABJICHHBIX | JESATEIBHOCTH KOHTPOJIMPYET cOOp JTaHHBIX
9KOHOMHYECKHX 3a]ay; YMmers: bopMyITHpOBAaTH 331491 u
METOJIOJIOTHYECKYIO CTPATerHi0 HCCIICIOBAHHS
U COOTHOCHUTH C HHMH BOHPOCH cbopa
WHpOpPMALIUH.
Baagers:  cHOCOOHOCTBEO ~ KOHTPOJIMPOBATh
coop JaHHBIX B COOTBETCTBUH
COPraHM3allMOHHBIMM M METOJWYECKHMH
TpeOOBaHUSIMU.
OIIK-2.2 Amnanusupyer U | 3HaTh: O0COOEHHOCTH M THUIIOBOE COJAEp’KaHHE
UHTEPIPETHPYET  MOKa3aTeldM | HAyYHO-TEXHHYECKOIl JOKYMEHTallud Ha BCeX
9KOHOMHUECKOH JICITEIbHOCTH; | 3Tanax MCCIeI0BaHHS.
YMerb: paboTaTh € HayYHO-TEXHHYECKOI
JIOKyMEHTalueu.
Baagern: criocoOHOCTHIO OQOPMIIATH HAYYHO-
TEXHUYECKYIO JOKYMEHTAL[MI0 Ha BCEX JTamax
HCCIICIOBaHHSI.
OIIK-3. Cmocoben | OIK-3.1 AmnamuzupyeT | 3HaTh:- OCHOBHBIC YKOHOMHYECKHE KAaTETOPUHU
AHAITU3HPOBATh U | OpUYMHBI M TOCJEICTBUS | M HOPMATHBHBIC aKThI;
coziepKaTeNbHO OOBACHATH | MPOHUCXOASAIINX - CTPYKTypy M  TCHIOCHLMH  Pa3BUTHS
TIPUPOTY 9KOHOMHUYECKHX | SKOHOMHUYECKHX TIPOIECCOB U | SKOHOMHYECKHX CHUCTEM;
NPOLIECCOB  Ha  MHUKpPO— U | COOBITHIA - JKOHOMHYECKHE MOTPEOHOCTH 4YeNoBeKa |
MaKpOYpOBHE; o0I1ecTBa U yTH UX YIOBJIETBOPECHHUSI;

YMeTh aHaIN3UPOBaTh CJIOXKHBIE COIMAIBHO —
9KOHOMHYECKHE TPOIECCHl Ha MHKPO, MAaKpO U
r100aTbHOM YPOBHSX;

Baaners HaBBIKAMU MOJICTUPOBAHHS
9KOHOMHYECKHUX MPOLECCOB HA MHKPO, MaKpO U
rI100ATEHOMYPOBHSIX;

OIIK-3.2 AHanuzupyeT | 3HATh:

HCXOJIHBIC JAHHBIC, | - DKOHOMHYECKHE PECYpChl M MPOOJIEMBI HX

HEOOXONMMBIC JUIA  pacueTa | palMOHAJIBHOTO pacIpeIeICHUs ’

SKOHOMHUYECKUX M COILHUAIILHO-
SKOHOMHUYECKHUX IOKa3aTeleH,

HCIIOJIB30BAHUA,
- OCHOBHBIC DOTallbl Pas3sBUTHUIA SKOHOMUYECKOMN




XapaKTepU3yIOLINX TEOPHH U €€ METOIbI.
JIESATENIbHOCTh XO3SICTBYIOIUX | YMeTh:

CyOBEKTOB; - CONOCTABIIATh pa3IMYHBIC TMOAXOIBl U TOUKH
3peHHs M0 KOHKPETHBHIM SKOHOMHUYECKUM
mpobiemMaM, GOpMYITHPOBATh CAMOCTOSTEIbHEIE
BEIBOJIBI;

- TPaBWIHHO OPUEHTHUPOBATHCS B PA3IHIHBIX
COIMAIEHO — DKOHOMHYECKUX CUTYaIHSX.
Baaners:

- crnoco0aMu aHanM3a TEHACHUMH pa3BUTHUS
9KOHOMHUYECKHX CUCTEM;

- HaBbIKAMH CHCTEMaTH3aluH M 00paboTKH
9KOHOMHUYECKOH HHpOpMaIHu.

CTpyKTypa M coep:KaHue TUCHUNTUHBI

4.1. CTpyKTYpa AMCHUILIHHBI

Bun yueOHoii padoThI Bceero IopsaakoBbIii HOMeP ceMecTpa
1 2 3 4
OO61mas TpyJ0eMKOCTh JUCHUTUIMHEI BCETO (B 3.€.), B TOM YHUCIIE: 43.e 43.e
KypcoBoii mpoekT (paboTta)
AyInuTOpHBIE 3aHATHI BCEero (B akaj. yacax), B TOM YHCJIIe: 68 68
Jlexuuun 34 34
IIpakTHyeckue 3aHITHS, CEMUHAPHI 34 34
CamocrosiTenbHas paboTta Bcero 49 49
OK3aMeH 27 27
OO611ast TPYAOEMKOCTh TUCIUIIIMHEI 144 144

4.2. ConepxaHue U CUMILJIMHbBI

Tema 1. Paspabomka >KoHOMempuueckou Mmodenu Oisi  NPOCmMpaHcmeenuvix  OanHulx. CTaTHCTHYECKUE
XapaKTEepUCTUKU (PUHAHCOBBIX JaHHBIX.

OcoOeHHOCTH (PUHAHCOBBIX BpPEMEHHBIX pANOB. JoXomHOCTH (UHAHCOBBIX AaKTUBOB W HUX CTaTHCTHYECKHE
XapaKkTepUCTUKHU. [IpoBepka T'MIOTE3bl O HOPMAIbHOCTH HEpeMEHHBIX. CTaTHCTHYECKHE TECTHl Ha HOPMAJIBHOCTB.
Koapunnents: sxcnecca u aciMMeTpul. DKOHOMETPHUYECKHE TTAKEThl aHAIN3a JaHHbIX.

Tema 2. Paspabomxa sKoHOMempuueckoli Mmooeiu O01s 6pemMeHHbIX psaoog. Ilpencka3yeMocTh JOXOTHOCTEH Ha
(MHAHCOBBIX PHIHKAX.

Krnaccuueckas nuHeliHas perpeccnonHass Mojenb. CBOMCTBA OIEHOK METOAAa HAaMMEHBIIMX KBajpaToB. [IpobGiemsl
MYJIbTUKOJUIMHEAPHOCTH, Te€TePOCKEAACTUYHOCTH, aBTOKOPPEJSIUK, OSHAOTEeHHOCTH. CTaOMIBHOCTh OCTATKOB.
Craructuueckue rumnotesbl. [loBepurenbHele HHTepBanbl. Tectsl Bampma m @umepa. CBoiicTBa OLIEHOK MeToJa
MaKCHMAaJIbHOTO IIpaBjaononodus. MeToax MaKCHUManbHOTO TNPaBAONOAOOMS B Cilydae JHMHEHHOH perpeccHi.
Peanuzanus MeToga MaKCHMANbHOTO MPaBAONOAOOMS B CTAaTUCTHYECKHX MakeTax. MeToA TJIaBHBIX KOMIIOHEHT.
Kpurepuu ontumanbHOro oneHuBanus. KBaHtuibHas perpeccus. Ridge perpeccus. Lasso perpeccus. Meron
anacTuuHOM ceTH. ['mnore3a sddekrrBHOCTH pHIHKOB. @DopMbl pbIHOYHON 3ddekTuBHOCTH. lcnoabp3oBaHue
PETPECCHOHHOTO aHalW3a /s TPEJCKa3aHWs JIOXOAHOCTEH W TPOBEPKH THIOTE3bl I(PQEKTUBHOCTH PBHIHKOB.
Croxactnueckue mpouecchl. CranuoHapHOCTE M 3progudyHocTs. KoppemsauuonHas ¢yHKusa. B3aumuble un
aBTOKOppEISIIMOHHBIe (yHKIMH. Bpems xoppemsiunu. BunepoBckuii ciaydaiiHBIH mporecc, ciydaiiHble OJyXIaHus,
6enblii myM. CriekTpanbHasi INIOTHOCTh MOITHOCTH. MapKOBCKHeE CilydyaiHble Tporiecchl. KBa3uaerepMHHNPOBaHHbIE
ciry4aiiHble rporecchl. [Iponecchl aBTOperpecciy 1 CKOJB3SIIIETO CPETHETO.

[IporHo3upoBaHue BpeMEHHBIX PsIOB. MoOJen HECTAlIMOHAPHBIX BPEMEHHBIX PSIJIOB. YUET TPEHAOB BO BPEMEHHBIX
psanax. TpeHn cTannoHapHbIe Cly4aifHble mpouecchl. HTerpupoBanHbele BpeMeHHbIe psaasl. Mogenn ARIMA(p, d, q).
IIpomeccrr ciywaitHoro Omykmanus. JlokHas perpeccus. TecTupoBaHHWe eAWHWYHBIX KopHeH. TectupoBanme Ha
CTallMOHAPHOCTh W Ha HAIWYHE €IWHUYHBIX KOpPHEW. Mojaenn co CKaukoOoOpasHBIMH HM3MEHEHHMSIMH IapaMeTpoB.
Tecter Yoy, Duaproca, XanceHa, bau-Ileppona. CranuoHapHble MOJENN ¢ HECKOJIBLKHMHU MMEPEMEHHBIMU. BeKTOpHbBIE
monenu aproperpeccudl (VAR). Tect npuanHHO-ClieACTBEHHOH cBs3n ['peitHmxepa. UMmynbcHble hYHKIIMHA OTKIHMKA.
OCHOBHBIE NOHATUSI KOMHTETPALUU U MOJENU C KOPPEKTUPYIOLIUM NapaMeTpoM. MoJienb KOPPEKIUH PErPeECCUOHHBIX
ocratkoB (VEC). CtpykrypHas u npuBefieHHas (Gopma Mojesieil BpeMEHHBIX PSI0B C HECKOJIBKMMH TIEPEMEHHBIMH.
JIByX11aroBslii MeTOJl HAMMEHbIIUX KBagpaToB. TecT XaycMmaHa.

Tema 3. [locmpoenue mooeneii 00HOMEPHBIX BPEMEHHBIX PAO0G 05t PuHAHCOBbIX nokazamenell . MOJEIN OLlCHUBAHUS
BOJIATHJIBHOCTH

Knacrepusanuss BOJATHIBHOCTH KaK XapaKTEpPUCTHKAa HEKOTOPBIX pAOOB. YcCIOBHas jaucnepcus. TectupoBaHHe
MIPUCYTCTBUS YCIIOBHOHM reTePOCKETaCTUIHOCTH. MO/IeIM aBTOPETPECHOHHBIX YCIOBHO TeTePOCKEJACTUIHBIX OCTATKOB
(ARCH). OO6oOmieHHbIE MOJETH aBTOPETPECHOHHBIX YCIOBHO TreTepockeaacTHdHelx ocraTtkoB  (GARCH).
Henuueitapie 0000mIeHHBIE MOJETN aBTOPETPECHOHHBIX YCIOBHO rerepockemacTHuHbsix octatkoB EGARCH, GJR,
GARCH-M. Bsenenue B 0000ILICHHbIE MOJEIH aBTOPErPECHOHHBIX YCJIOBHO TE€TEPOCKENACTUYHBIX OCTATKOB C
Heckobkumu niepemenHbiME: Moaenn BEKK, VEC, CCC, DCC. Moxenn CTOXacTHYeCKOW BOJATHIHLHOCTH.




CraTHCTUYCCKHUE MPOIEAYPHI OLICHUBAHKS MOJICIICH.

Tema 4. I[locmpoenue mooenetl MHOLOMEPHLIX BPEMEHHbIX psi006 01 UHAHCOBLIX nokazameneu. Monaenn
IeHO0OPa30BaHMsI AKTHBOB.

OrneHnBaHue Mojenedl meHooOpa3oBaHus akTHBOB. OICHWBAaHWE MOJENEH IIEHOOOpa3oBaHHUSA aKTHBOB. Mozenu c
MEPEKIIIOYCHUSIMU PEKUMOB pab0Thl. MOJIENH ¢ IUCKPETHBIMH 3aBUCUMbBIMH MIEPEMEHHBIMU. JIOTUT U IPOOUT MOJIETIH.
ROC xpussie. Tobur mozmenmn. Monenn ymopsgodeHHOTO BBIOOpa. Mojenu ¢ HaHeIbHBIMH NaHHBIMH. Momenn
camooTOopa XekMaHa.

Oo6pa3oBarejibHbIE TEXHOJIOTUH

Juis moCTIKEHMs TIOCTABIICHHBIX [EJIeH MpeTogaBaHusl JUCIUILUTHHBI PEa3yI0TCs CIeAYIOIINe CPEeICTBA, CIIOCOOBI U
OpraHU3allOHHbIE MEPOIIPUATHSA:

- W3y4YEHUE TEOPETUYECKOr0 MaTepualia AMCHUIUIMHBL Ha JEKHUSIX C HCIOJIb30BAHUEM KOMIIBIOTEPHBIX
TEXHOJIOTUH;

- CaMOCTOSITEIbHOE U3YUYEHUE TEOPETUUECKOI0 MaTepyalla IUCIUIUIMHBI C UCIIob30BaHueM Internet-pecypcos,
WHPOPMAIMOHHBIX  0a3, METOAMYECKHX pa3pabOTOK, CHCNHAJIbHOW yueOHOM W HAy4YHOH JHTEpaTyphl,
CIIELMAIU3UPOBAHHBIX KOMITBIOTEPHBIX MTPOrpaMM;

- 3aKpeIUIeHNEe TEOPETHYECKOTO MaTepHaja IPH NPOBEICHHH MPAKTHICCKHX paboT C HCIIOIB30BAHHEM
CIEIHATH3UPOBAHHBIX ITPOTPaMM, BEITIOJHEHHS IPOOIEMHO-OPHEHTHPOBAHHBIX, IONCKOBBIX, TBOPUECKUX 3aJaHUH;

- MPUMEHEHUE TECTOBBIX METOJIUK.

Hcnonbiyemble pecypcbl MHGOPMALMOHHO-TEJIEKOMMYHUKALMOHHOH ceTn «Internet»; uHpopmanuoHHbIE
TEeXHOJIOTHH, IPOrPaMMHBIE CPeJICTBA U HH(POPMALMOHHO-CIIPABOYHbIE CHCTEMBbI

WHTtepHeT-pecypcesl:

1. e-Library.ru [DnextponHsiii pecypc|: Hayunas snexkrponHas Ombmmortexa. — URL: http://elibrary.ru/ (mata
obpamienns 11.05.2023).

2. Hayuynas  snextponHas  Oubimoreka  «KubGepJlenmnka»  [Onmextponssiii  pecype]. —  URL:
http://cyberleninka.ru/ (nata o6paruenus 11.05.2023).

3. DKOHOMUYECKHIA KypHAN Beicuiei mikonsl 3koHOMHMKH [DnextpoHHbId pecypc]. — URL: https://ej.hse.ru/
(mata o6pamienus 11.05.2023).

4. Kypnan SKOHOMHUYECKOH TEOpUHI [OnexTpoHHBIH pecype]. - URL:
http://www.uiec.ru/zhurnal _yekonomicheskoi_teori/ (nara oopamenust 11.05.2023).

5. Kypuanst ]I «Dunancet u Kpenur» [Dnexrponnsiii pecypc]. — URL: http://www.fin-izdat.ru/journal/ (nara
obparmenus 11.05.2023).

6. DnektpoHHO-O0nbIHoTeuHas cuctema IPRbooks [Anexrponnsiit pecypc]. — URL: http://www.iprbookshop.ru/

(mata obpamienust 11.05.2023). — loctyn k cucreme cornacHo npasuiam DBC u goroBopom yHuBepcureta ¢ OBC.

@opMbI TeKYLIEr0 KOHTPOJISt

YCTHBIH OIIpoC, pedepar, TECTH IO TEMaM Kypca

(I)opMa MPOMEKYTOYHOI'O KOHTPOJIA

DKk3aMeH




