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MHUHHCTEPCTBO HAYKH U BhIcHIero oopasoBanusi Poccuiickoii @enepaunu
OI'BOY BO «MHrynickmii rocyiapcTBeHHbIH YHUBEPCHTET»

DUHAHCOBO-IKOHOMHUYECKUI (PaKy/JIbTET
Kadenpa «@uHAHCHI U KpeAUT)

AHHOTAIIUA

padoueil nporpaMMbl y4e0HOI TUCHHUILIIUHBI
b1.0.16. ®uHaHCOBast IKOHOMETPHKA

HanpasJienue noaroroBku oakanaspuama 38.03.01 Ixonomuxa,
Ilpogpune «byxzanmepckuii yuem, ananus u ayoum)

1. | Heab u3yveHus TUCHUTINHBI

HCJ’IHMI/I OCBOCHUA TUCIUIIIINHBI «DuHAHCOBAs OKOHOMETPHKa» ABIACTCA 06y‘ICHI/Ie CTYACHTOB
COBPEMCHHBIM MCTOAHMKAaM pacy€Ta U aHaJI1M3a (I)I/IHaHCOBI)IX HOKa?;aTeJ'ICI\/'I, XapaKTCPUIYIOIUX
OKOHOMUYCCKUC MPOLCCCHI U SABJICHHA HA MUKPO- U MAKPOYPOBHC.

2. | Mecrto nucuuniaunsl B ctpykrype OIIOII BO 6axanaspuama

Jucuuminna «DrHaHCOBas SKOHOMETPUKA» OTHOCUTCS K JUCHUIUIMHAM 00s13aTeNibHOoM yactn b1.0.15.
J1st OCBOEHUS JUCLUIUIMHBI 00YUYaIOIIHNECs HCIOIb3YIOT 3HaHUS, yMEHUs, CHOPMUPOBAHHBIE B X0O/1€
M3yYeHUs JUCIUIUIHH 0a30BOH yacTn «MareMaTudeckuil aHann3y, « apopmarnkay, « Teopus
BEPOSITHOCTEH M MaTeMaTH4ecKasi cTaTUCTUkKay, «Lludposrie punance». OcBoeHUE JTaHHOW AUCIUITIIHHEL
SIBIISIETCSI OCHOBOM JIJIsl TIOCIIEAYIOIIETO N3YyUeHHS AUCIUILTINH 0a30B0ii YacTH: «/leHbrH, KpeauT, OaHKn,
«MonenupoBaHre YJKOHOMUYECKIX MHPOPMAIIMOHHBIX CUCTEM», «AHAIIN3 U OlleHKa On3Heca B IMU(PPOBOH
sKOHOMHKeY, «L{ndpoBas Tpanchopmaius Ou3Hecay.

3. Pe3ysbTaThl OCBOEHHS TUCHUILIMHBI (MOayJis1) « DUHAHCOBAS IKOHOMETPHUKA»

KO)I 1 HAMMCHOBAaHHEC
KOMIICTCHIIUHU

NuaukaTopbl

Jdeckpunropbl

Oo6menpodeccuonanbubie komnerenuun (OIIK)

OIIK-2. Criocoben
OCYIIECTBIATH COOp,
00paboTKy U
CTATUCTUYCCKUM aHaIU3
JAHHBIX, HEOOXOIUMBIX JIJISI
pENIeHNs TOCTaBICHHBIX
SKOHOMHYECKHX 3a/1a4;

OIIK-2.1-1 OcymiecTBasieT
cOOp cTaTUCTUYECKOU
nH(pOopMaIuH, HeOOXOAMMOI
JUTSL PEILICHUS TOCTABJICHHBIX
SKOHOMHYECKHX 3a/1ad;

3HaTh: OpraHU3alMOHHBIE U METOIUYECKHUE
0coOeHHOCTH cOopa

COIIMOJIOTHYECKOH MH(OPMALIHH.
WH(OPMAIIUK B COOTBETCTBUH C
MOCTaBJICHHBIMH 33/1a4aMU 1
METOMYECKOH CTpaTeruell NCCieI0BaHus;
KOHTPOJIHMPYET COOP COIUOIOTUIECKUX
JTAaHHBIX

YMeTh: GopMyIupoBaTh 3a1auu U
METO/I0JIOTUYECKYFO

CTPATETHIO UCCIICIOBAHNS 1 COOTHOCHTB C
HHMH BOTIPOCHI cOopa

UHPOPMALIUH.

BrnaneTs: ciocOOHOCTBIO KOHTPOJIMPOBATh
cbop

COLIMOJIOTHYECKHUX JAaHHBIX B COOTBETCTBHU
c

OpraHU3aIMOHHBIMHA U METOAMYECKIMU
TpeOOBaHUSIMH.

OIIK-2.U-2 OGpabarbiBaeT
CTaTUCTUYECKYIO
rH(pOpPMAITHIO U TTOTydaeT
CTaTUCTUYECKH OOOCHOBAHHBIE
BBIBOJIBI;

3HaTh: OCOOCHHOCTH U THIIOBOE
COZIepKaHUE HAYYHO-TEXHUYECKOU
JIOKYMEHTAIIMH Ha BCeX dTanax
UCCIIEIOBAHUSI.

YMeTh: paboTaTh ¢ HAyYHO-TEXHUIECKON
JIOKYMEHTAIUEH.

BrnaneTs: ciocoOGHOCTBIO 0POPMITSTE
HAYYHO-TEXHHUYECKYIO

JIOKYMEHTAIIMIO Ha BCEX dTarax
WCCIICIOBAHUSI.
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OIIK-3. Criocoben
aHaJM3UPOBATh U
COJIEPIKATEIILHO OOBSCHATH
MPUPOTY SKOHOMUYESCKUX
MPOIIECCOB HA MUKPO— U
MaKpOypOBHE;

OIIK-3.1-1 Ananusupyer u
coliepKaTeIbHO OOBSICHSET
COOBITHSI MUPOBOW U
OTEYECTBEHHOU
SKOHOMHUYECKON HUCTOPHH;

3HaTh:

- OCHOBHBIE 5KOHOMHYECKUE KaTETOpPUH U
HOPMaTHBHBIC aKThI,

- CTPYKTYpY Y TCHJCHIIMH Pa3BUTHUS
HKOHOMHYECKUX CHCTEM;

- 5KOHOMHYECKHE MOTPEOHOCTH YeloBeKa 1
00I11eCTBa U MMyTH UX YAOBJIETBOPEHHUS;
YMeTh aHaTM3UPOBATh CIOKHBIE
COITMAIBHO — 3KOHOMUYECKHE TTPOIECCH Ha
MHKPO, MAaKpO U

r100aIbHOM YPOBHSIX;

Branets HaBBIKAMH MOJICTHPOBAHHUS
HSKOHOMHUYECKHX MPOLIECCOB HAa MUKPO,
MaKpo H TI00aIbHOM

YPOBHSIX;

OIIK-3.1-2 AHanuzupyer u
COJICPIKATEIILHO OOBSCHSACT
TEKYIIUE TPOIECCHI,
MIPOUCXOSIINE B MUPOBOU U
OTEYCCTBCHHOM YKOHOMHKE;

3HAaTh:

- BKOHOMHYECKHE PECYPCHI U TPOOIIEMBI MX
palMOHAIBHOTO PACIPEACTICHUS 1
UCIIOJIb30BaHNS;

- OCHOBHBIE ATaIbI Pa3BUTHS
HSKOHOMHUYECKOH TEOPHH U €€ METOIbI.
YMeTs:

- COTIOCTABIISATh PA3TMYHBIC TTOIXOJIBI H
TOYKH 3PEHUSI [0 KOHKPETHBIM
9KOHOMHUYECKUM

npobiieMam, popMyITHpPOBATH
CaMOCTOSITETIbHBIEC BHIBOJIBI,

- IPaBUJIBHO OPUEHTUPOBATHLCS B
Pa3IMYHBIX COLUATBHO — SKOHOMHYECKUX
CHUTYaIHsX.

Birangers:

- cioco0aMy aHalIM3a TeHACHIMN Pa3BUTHS
KOHOMHYECKUX CHCTEM;

- HaBBIKAMH CHCTEMaTH3allul U 00paboTKH
HKOHOMHUYECKOH HHPOPMAIHH.

CTpyKTypa M colep:KaHue JMCLMILIUHBI

4.1. CTpyKTYypa IMCUMILIMHBI

Bun yueOHoii padoTnl Bcero IlopsinkoBbIil HOMep
cemMecTpa

4

O06mas TpyI0eMKOCTh AUCITUILUINHBL BCETO (B 3.€.), B 4 4

TOM YHCJIE:

Kypcosoii npoekT (pabora)

AyIUTOpPHBIC 3aHSTHS BCETO 70 70

(B akaz. yacax), B TOM YHCIIE:

Jlexmn 36 36

IIpakTHdeckue 3aHATHUS,, CEMUHAPbI 34 34

JlaGopatopHble paboTEhI

CamocTosTenpHas padoTa BCeTo (B akaj. yacax), B TOM 74 74

qHCIIe:

KCP

OK3aMeH
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OO0mast Tpy10eMKOCTb AUCIUIIIIHHBI 144 144

4.2. Conep:kaHue TUCHUTIHHBI

Tema 1. Pazpabomka sxonomempuueckoti mooeau 01 npocmpancmeennvix oannolx. CTaTHCTHICCKHE
XapaKTepUCTUKN (PUHAHCOBBIX JAHHBIX.

OcobenHocTH (PMHAHCOBBIX BPEMEHHBIX PsAAOB. Jl0X0AHOCTH PUHAHCOBBIX AKTUBOB M UX CTATUCTHYECKHE
xapakTtepuctuku. [IpoBepka runore3sl 0 HOPMaIbHOCTH NEepeMeHHbIX. CTaTUCTUYECKUE TECThI Ha
HOpManibHOCTh. Koa¢duumeHTs! skcecca 1 aCHMMETPUH. DKOHOMETPHUECKHIE MTAKEeThl aHATN3a TaHHBIX.
Tewma 2. Paspabomxa s3koHOMempuyeckot Mooeau 0 6peMeHHbIX psidos. 1Ipeacka3yeMoCcTh T0X0HOCTEH
Ha (MHAHCOBBIX PHIHKAX.

Knaccnueckas nuHeliHas perpeccoHHas Moaenb. CBOMCTBa OIICHOK METOJja HAaMMEHbIINX KBaJApaToB.
[IpobaeMbl MyIbTUKOIIIMHEAPHOCTH, TETEPOCKEACTUIHOCTH, aBTOKOPPEIISILNHI, SHIOTEHHOCTH.
CrabunpHocTh OcTaTKOB. CTaTHCTHUYECKHE TUITOTE3bl. JloBepuTenbpHbie HHTEpBaibl. TecTsl Banbaa n
Oumepa. CBOICTBA OIIEHOK METOJa MAKCHMAaBLHOTO TIPaBIooA00wst. MeToa MakCHMaabHOTO
MpaBaoONo00Ms B Cllyyae JUHEHHOMN perpeccun. Peam3aiius MeToa MakKCUMAIBHOTO TPaBJIOINo 100U B
CTaTHCTUYECKHX MakeTax. MeToJI TJIaBHBIX KOMIIOHEHT. Kputepun onTrManbHOTO OlEHUBaHMS.
KsantunpHas perpeccus. Ridge perpeccusi. Lasso perpeccusi. Meton snactuyHol cetr. | nmoresa
a¢hekTuBHOCTH PHIHKOB. DOPMBI pHIHOYHOM 3 heKTUBHOCTH. M cIob30BaHNe perpecCHOHHOIO aHAIIN3a
JUIsL TIpE/ICKa3aHusl JOXOAHOCTEH U POBEPKH TUIOTE3bI 3()(HEKTUBHOCTH PHIHKOB. CTOXaCTUYECKHE
npouecchl. CTaMOHApHOCTH U 3proandHocTs. Koppensuuonnas ¢yHkuus. Bzaumuslie n
aBTOKOppeJIHOHHBIEe GyHKIMA. Bpemst koppemnsinu. BunepoBckuii cirydaiiHbIi mpotiecc, cirydaitHpie
omyxnaanust, 6enbiil mryM. CriekTpajibHas INIOTHOCTh MOITHOCTH. MapKOBCKHUE CTy4aifHbIE MPOIECCHI.
KBasuznerepmuHupoBaHHbIE CiTy4aiHbIe Mpolecchl. [Ipolieccrl aBToperpeccuy u CKOIb3AIIEro CpeIHero.
YactuuHble QyHKIMH aBTOKOppeIIuny. MoJeny cTalioHapHBIX POLECCOB aBTOPETPECCHH U
ckompasiero cpennero: AR(p), MA(q), ARMA(p, q). Y4eT Ce30HHOCTH U IK30TC€HHBIX PErpecCOPOB.
OneHuBanue KOAPPUIIMEHTOB aBTOPErPeCCUOHHBIX Mojelel. [Iponenypa bokca-/lxenkuHca (Moaeb,
oreHka, Tectol). Kpurepun Axauke u IlBapna ans Beidopa nopsaka monesneii. [IpornosupoBanue
BPEMEHHBIX PSI0B. Mo/ieny HeCTallMOHAPHBIX BPEMEHHBIX PSAI0B. YUET TPEHIOB BO BPEMEHHBIX PAAAX.
Tpena cranmoHapHbIe ciy4aiiHbie iporiecchl. MHTErpupoBanHble BpeMeHHbie psaabl. Mogenn ARIMA(p, d,
q). IIponeccrr ciryuaitnoro 6y aanus. Jloxxnas perpeccust. TecTupoBaHue eAMHUYHBIX KOPHEH.
TectupoBaHye Ha CTAMOHAPHOCTH U Ha HAJTMYUE €MHUYHBIX KOpHEH. MoJenu co ckaukooOpa3HbIMU
n3MeHeHussMH nmapametpoB. Tectsl Yoy, Onapioca, Xancena, bau-Ileppona. CranmonapHbie MOJENH C
HECKOJIbKMMH NlepeMeHHbIMU. BekTopHeie Mosienu aBroperpeccun (VAR). Tect mpuunHHO-CIIEICTBEHHOM
cBs3u ['peitniukepa. UmnynecHble pyHKIMN OTKIMKA. OCHOBHBIE OHSATHSA KOMHTETPALMU U MOAETIH C
KOPPEKTHUPYIOLINM NapaMeTpoM. Mopens koppekiuu perpeccnoHnbix octatkoB (VEC). CtpykTypHas u
npuBeaeHHas GpopMa Mojiesiell BpEMEHHBIX PSIJIOB ¢ HECKOJILKUMH ITEPEMEHHBIMU. [|BYXIIaroBbIii METOA
HaMMEHBIINX KBagpaToB. Tect XaycmaHa.

Tema 3. Ilocmpoenue moodeneti 00HOMEPHBIX 8peMeHHbIX PA008 0l (PuHaHCO8bIX nokazameinel . Monenu
OILIEHHMBAHUS BOJATHILHOCTH

KrnacTtepuzanus BOMaTHIFHOCTH KaK XapaKTEPUCTHKA HEKOTOPBIX PAIOB. Y CIIOBHAS TUCTIEPCHSI.
TecTrpoBaHHE IPUCYTCTBHA YCIOBHON reTEPOCKEAACTUIHOCTH. MOJIENN aBTOPETPECHOHHBIX YCIOBHO
rerepockenacTHIHbIX ocTaTkoB (ARCH). O00011eHHbIE MOJIENN aBTOPETPECUOHHBIX YCIOBHO
rerepockenactTnaabix octaTkoB (GARCH). Henuneiinbie 00001IeHHBIE MOCITH aBTOPETPECHOHHBIX
ycnoBHO rerepockenactuyabix octatkoB EGARCH, GJR, GARCH-M. Beenenue B 06001meHHbIE MOJIETN
aBTOPETPECUOHHBIX YCIOBHO I'€TEPOCKEJACTUYHBIX OCTATKOB C HECKOJIBKUMH MEPEMEHHBIMH: MOAETU
BEKK, VEC, CCC, DCC. Mogenu cToXxacTH4eCcKOi BOJaTHILHOCTH. CTaTUCTHYECKHE TIPOIIETyPHI
OLIEHUBAHUS MOJEIIEH.

Tewma 4. [locmpoenue modeneti MHO2OMEPHBIX BPEMEHHBIX PA008 0I5l PUHAHCOBLIX noKazamenel. Moaenu
1IeH000pa30BaHUs aKTHBOB.

OnennBanne Mojener ieHooOpa3zoBaHns akTHBOB. OLIeHUBaHNE MOJIETIeH IeHO00pa30BaHMs aKTHBOB.
Mogenu ¢ nepeKIoYeHUIME PEKUMOB paboThl. MozeH ¢ IUCKPETHBIMH 3aBUCUMBIMH TIEPEMEHHBIMHU.
Jlorut u npoout moaenu. ROC kpussie. Toout Moaenu. Mojenu yrnopsa04eHHOro Beioopa. Mojenu ¢
NaHeIbHBIMH JaHHBIMU. Mogienn camootrOopa XekmaHa.

5. | O0pa3oBaTebHbIE TEXHOJIOTHH
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HpI/I IMOATOTOBKEC 6aKaHaBpOB-6I/IOHOFOB HUCHOJIB3YIOTCA CICAYIOIINUC OCHOBHBIC (I)OpMI:I IMPOBEACHUSA

Y4eOHBIX 3aHATHI:

HWHTCPAKTUBHBIC JICKIIUH,
HGKHI/II/I-HPGCC-KOH(bCpeHHI/II/I;

® TPYNNOBBIC, HAYYHBIE TUCKYCCHH, 10ATHI.

TPCHUHI'UM U CEMHUHAPBI 110 PA3BUTUIO HpO(peCCI/IOHaJ'ILHI)IX HaBBIKOB,

Hcnoan3yembie pecypchl HHGOPMALMOHHO-TEJIeKOMMYHUKALIMOHHOM ceTH «Internety;
HH(GOPMALMOHHBIE TEXHOJOTHHU, IPOrPAMMHBIE CPEICTBA U MH(POPMANMOHHO-CNIPABOYHBIE CHCTEMbI

HaszBanue pecypca

Ccpuka/noctyn

DnekTpoHHass OubnmoTeka oHnaiH «EmgumHOe
OKHO K 00pa3oBaTeIbHBIM pecypcamy

http://window.edu.ru

«O6pazoBaTenbHbIN pecypc Poccun»

http://school-collection.edu.ru

@OenepanbHblii  00pa30BaTENbHBIA  TOPTAI:
YUPEXKIEHUS, IPOrpaMMbl, CTaHAapThl, BY3bI,
tecthl EI'D, THUA

http://www.edu.ru —

@enepanbHblii  HEHTp  WHGOPMAIMOHHO-
oOpa3zoBartenbHbIX pecypcoB (PLINOP)

http://fcior.edu.ru -

ObC  "KOHCVYIJIbTAHT CTYJIEHTA".
OneKTpoHHas OUOIMOTEeKa TEXHUUECKOTO By3a

http://polpred.com/news

HN3narenbpcTBO «JIaHbY.
OnOIMOTEYHAs] CUCTEMA

ONEeKTPOHHO-

http://www.studentlibrary.ru -

Pycckas BupTyanbHast OubanoTeka

http://rvb.ru —

Kabuner pycckoro si3blka U JIUTEpaTypbl

http://ruslit.ioso.ru —

HannoHaneHBII KOPITYC PYCCKOTO SI3bIKA

http://ruscorpora.ru —

H3narenbpcTBO «JIampy.
OnoOIMoTeYHas cCucTeMa

DNeKTPOHHO-

http://e.lanbook.com -

ExxeHenenbHuk Hayku u oOpazoBanusi lOra
Poccun «Axazemus»

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

Hayunas omextponHas OuOmmorexa «e- | http://elibrary.ru/defaultx.asp -

Library»

DNEKTPOHHO-ONOIMOTeYHAs cuctema | http://www.iprbookshop.ru -

IPRbooks

DNIEKTPOHHO-CIIPAaBOYHAS cuctema | http://www.informio.ru

JIOKYMEHTOB B cdepe o0pa3oBaHUs

«Hupopmuo»

HupopmainoHHO-TIpaBoBas cuctema | CereBags  Bepcus, JIOCTylHa CO  BCeX
«KOHCYTBTaHT-TUTIOC) KOMIIBIOTEPOB B KoprniopatuBHOM cetu UHTTY
HHpopMannoHHO-IIpaBoBast cucrema | CereBasg  BepcHs,  JOCTYIDHA €O BCEX
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«l"apanT»

KOMIIBIOTEPOB B KOpriopaTuBHOuU cetu UHrl'Y

DIIeKTPOHHO-OUOIMOTEUHAS
«tOpait»

cucreMma

https://www.biblio-online.ru

7. | ®opMBI TEKYIIEr0 KOHTPOJIA

pechepambi .

prnnoeble du(:Kyccuu, mecmbdl, oomauiHue 361()617—!1/{}1, npesenmayuu,

®opma NpoMeKYTOUHOTO KOHTPOJIS

3ader ¢ OIleHKOi B 4 ceMecTpe.

Pa3zpadorumk: _ Ilyposa JLLA.

/




