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

DUHAHCOBO-I)KOHOMHUYECKUH (paKy/JIbTET
Kadenpa «@uHaHCHI U KPEIUT

AHHOTALIUS

paboueii nporpaMMbl y4eOHOM AU CHUILTUHBI

51.0.10. ®dunancoBasi JKOHOMETPHKA

HanpagJjienue noaroroBku daxkanaspuara 38.03.01 IxoHOMHKA
Ipoghunv «Dunancel u Kpeoumy

1. | leap n3yvyeHus TUCIUIIIHHBI

Ha MHKPO- ¥ MaKpOYpOBHE.

ensamu ocBoeHMs AUCHUIUIMHBI «DUHAHCOBas 3KOHOMETPHKA» SBISETCS OOYdYEHHE CTYJCHTOB COBPEMEHHBIM
METOIMKAM pacueTa M aHauu3a (PMHAHCOBBIX ITOKa3aTeNeil, XapaKTepH3yOINX SKOHOMUYECKHE TIPOLECCH U SIBICHHS

2. | Mecto gucuumiaunsl B cTpykrype OIIOII BO 6akanaspuama

HucnummHa «@rHAHCOBAs SKOHOMETPUKA)» OTHOCHUTCS K AUCHUILIHHAM o0s3aTensHoi wact b1.0.10. [l ocBoeHus
JUCHUTUIMHBI 00yYaromuecs NCTIONB3YIOT 3HAHUSA, YMEHHSA, CQOPMHUPOBAaHHBIE B X0€ U3yUeHHS IUCIUIUINH 0a30BOMH
gactu «MaremaTuueckuit aHanmusy, «Hpopmarukay, «Teopus BEpOATHOCTEH M MaTeMAaTHUECKas CTATUCTHUKAY.
OCBOGHI/IG ILaHHOI‘/II JUCHUIINIMHBI ABJISICTCS OCHOBOI‘/II JUJIA HOCJ'IC}IyIOI_HeFO I/I3y‘ICHI/I§I JUCHUIIIINH 6a3OBOﬁ qacCTH:
«[ToBeneHueckne (PUHAHCH», «AHAJIUTUKA JaHHBIX B SKOHOMUKE U (prHAHCAX», «DUHTEX: HHTCPYMEHTApUH 1 MOIEIIA
Ou3Heca», a TaKXKe IS MOCICAYIOUIEro MPOXOXKACHUS MPAKTUKU, MOJTOTOBKHA K TOCYIapCTBEHHOW HMTOTOBOU

aTTeCTalllu.
3. | Pe3yanTaThl ocBoeHus JucuinHbI (Moayas) 51.0.10. ®unaHcoBasi 7KOHOMETPHKA
Kon " HAUMEHOBaHHeE
HNupukaropsl Jeckpunropsl
KOMIETEeHIIHH
Oowmenpogeccuonaibubie komnerenuuu (OIIK)
OIIK-2. Crmocoben | OIIK-2.1 TIIposomur  cOop, | 3HATH: OpPraHU3AI[MOHHBIE U METOAUYCCKHE
CYIIECTBIATh cOOp, OpabOTKy U | 00pabOTKy M aHaJIW3 JaHHBIX | 0COOCHHOCTH cbopa HHpOpMAIUU B
CTaTUCTUYECKHH aHamM3 | IUIs pelleHHs 3aJad B OOJACTH | COOTBETCTBMU C IIOCTABJICHHBIMH 3a/lauaMH U
JaHHBIX, HEOOXOJUMBIX Uil | MPO(ecCHOHATBHON METOAMYECKON  CcTpaTerued  HCClIeAOBaHMS;
pereHus MIOCTaBJICHHBIX | JIEATEIBHOCTH KOHTPOJIMPYET cOOp JaHHBIX
SKOHOMHUYECKHUX 3a7a4; YMern: (dbopMyaupoBaTh 3a1auu U
METOJIOJOTHIECKYIO CTPATETHUIO0 HCCIICOBAHUS
U COOTHOCHTH C HHMH BONpPOCH cOopa
HHpOpPMAIIUH.
Bnagerb: CHOCOOHOCTRIO  KOHTPOJHPOBATH
cbop JTAaHHBIX B COOTBETCTBUH
COpTaHU3AIHOHHBIMH u METOJMYECKUMHU
TpeOOBaHUSIMU.
OIIK-2.3. AHanuzupyer U | 3HaTh: OCOOEHHOCTH M THUIIOBOE COJAEp)KaHHE
UHTEPIPETUPYET JTaHHBIE | HAyYHO-TEXHUYECKOW JOKYMEHTAallUM Ha BCeX
OTEUECTBEHHONW W 3apy0OexHOU | Tamax UCCiIeN0BaHUS.
CTaTUCTHUKH C LEJIbI0O M3y4eHHUs | YMeTh: paboTaTh C HAyYHO-TEXHHYECKOIl
3aKOHOMEPHOCTEH COIMAJbHO- | TOKYMEHTAIUEH.
SKOHOMHYECKOTO pasButus | Baagerp: crmocoOHOCTEIO OGOPMIIITH HAYYHO-
oOrmrecTBa TEXHUYECKYIO JOKYMEHTAIIMIO Ha BCEX ATarmax
HCCIICIOBAHMS.
OIIK-3. Cmocoben | OIIK-3.1 AHanuzupyeT | 3HaTh: OCHOBHbIE S5KOHOMHYECKHUE KaTErOpuu u
aHaJIN3UPOBAThH W | IpUYMHBI W TIOCJEICTBUS | HOPMATHBHBIE AKTBl; CTPYKTYPY W TEHICHLUH
coJiepKaTenbHO OOBSCHSTH | TIPOUCXOMISIINX pa3BUTHS SKOHOMHUECKUX CHCTEM;
IIPUPOLIY 9KOHOMHYECKHX | SKOHOMHUYECKHX TIIPOIECCOB M | SKOHOMHYECKHE IIOTPEOHOCTH 4YeloBeKa W
MPOIIECCOB HAa  MHUKPO— U | COOBITHH 00IIIeCTBa U IIyTH WX YIOBICTBOPCHHUS;
MaKpOypOBHE; YMeThb:aHAIM3UPOBATH CIIOKHBIE COLHAIBHO —

3KOHOMMUECKUE IIPOLECCH HA MUKPO, MAKPO U
ro0anbHOM ~ YPOBHSX C  IPUMEHEHHEM
MaTeMaTU4ECKOr0 UCTPYMEHTAPUS;

Baagern HaBbIKAMU MOACIUPOBAHUA
OKOHOMHYCCKHUX IMMPOUECCOB HAa MHUKPO, MAKPO U
ri00aabLHOM YPOBHSIX; CTaTUCTHYCCKUMU

METOAaMU UCCJICJOBaAHU.

OIIK-3.2
HCXOJIHBIE

Amnanusupyer
JIaHHBIE,

3HaTh: SKOHOMUYECKHE PECYpCHl M IPOOIEMBI
MX PalMOHAIBHOTO paclpeieeH s 1
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HeOGXOZ[I/IMI)Ie AJIA pacyeTa | UCIIOJIb30BaHUA; OCHOBHBIC JTallbl pPa3BUTHUA
9KOHOMUYECKUX M COLMAJIbHO- | SKOHOMHYECKOM TCOPUHN U €€ MCTO/IbI.
OKOHOMHWYCCKHX HOKa3aT6J'I€I>i, YMeThb: CONOCTABIATH Pas3IMIHBIE TTOAXOObI U

XapaKTEPU3YIOLINX TOYKH 3PEHUSI IO KOHKPETHBIM YKOHOMHYECKIM
JEATENPHOCTh XO3AHCTBYIOMMX | mpoOiemMaM, pOpMyIHpOBaTh CaMOCTOSTEIbHbIC
CyOBEKTOB,; BBIBOJIBI; MPaBWJIBHO OPHUEHTHUPOBATHCA B
pasMMYHBIX COLHMAIbHO — AKOHOMHYECKHX
CHUTYaIHAX.
Buagerp:  crmocobamu aHaiM3a TEHICHIMN

Pa3BUTHA 3KOHOMUYECKHUX CHUCTCM; HaBbIKaMU
CUCTCMAaTHU3allu U O6pa6OTKI/I 3KOHOMHUYECKOMI

nH}popManuu.
4. | CTpyKTYpAa H coJep:KaHHE JUCIUTLITHHBI
4.1. CTpyKTYypa IMCUMIJIMHbI
Bun yueOHoii padoThI Bceero IopsaakoBbIii HOMeP ceMecTpa
1 2 3 4
OO61mas TpyJ0eMKOCTh JUCHUTUIMHEI BCETO (B 3.€.), B TOM YHCIIE: 43.e 43.e
KypcoBoii mpoekT (paboTta)
AyIUTOpHBIE 3aHATH BCero (B akaj. yacax), B TOM YHCIIE: 68 68
Jlexunun 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. Paspabomxa >KoHOMempuueckou Mmodenu Osi  NPOCMPAHCmeeHHvlx  OanHblx. CTaTHCTUYECKUE
XapaKTEepUCTUKU (PUHAHCOBBIX JaHHBIX.

OcoOeHHOCTH (PUHAHCOBBIX BpPEMEHHBIX pAIOB. JoXOmHOCTH (UHAHCOBBIX AaKTUBOB W HUX CTaTHCTHYECKHE
XapakTepucTUKH. [IpoBepka T'MIIOTE3bl O HOPMAJIbHOCTH NEepeMEHHBIX. CTaTUCTHUECKHE TECThl Ha HOPMAaJIbHOCTD.
Koapunnents: sxcnecca u aciMMeTpul. DKOHOMETPHUYECKHE TTAKEThl aHAIN3a JaHHbIX.

Tema 2. Paspabomxa sKoHOMempuueckoni Mmooenu O01s 6peMeHHbIX psaoog. Ilpencka3yeMocTh JOXOTHOCTEH Ha
(MHAHCOBBIX PHIHKAX.

Krnaccuueckas nuHeliHas perpeccHoHHass Mojenb. CBOMCTBa OILIGHOK METO/a HaWMEHbIIMX KBaaparoB. [IpoOmemsl
MYJIbTUKOJUIMHEAPHOCTH, TeTePOCKEAACTHYHOCTH, AaBTOKOPPEISIIUK, SHAOTEeHHOCTH. CTaOMIBHOCTH OCTaTKOB.
Cratuctuueckue rumnotesbl. [loBeputenbHble uHTepBaibl. Tecthl Bambma u ®dumepa. CpoiicTBa OLIEHOK MeTOAa
MaKCHMAaJIbHOTO MpaBaononobus. MeToag MakCHUMajabHOTO TMPaBIONOA00MsS B clydae JMHEHHOW perpeccuu.
Peanuzanus MeToga MaKCHMANbHOTO MPaBAONOAOOMS B CTATUCTHYECKHX MakeTax. MeToa TJIaBHBIX KOMIIOHEHT.
Kpurepun ontuMmanbHOro oieHuBanus. KantuibpHas perpeccus. Ridge perpeccus. Lasso perpeccus. Meron
anacTuuHOM ceTH. ['mnore3a sddexrrBHOCTH pHIHKOB. @DopMbl pbIHOUHON 3ddekTuBHOCTH. lcnoiabp3oBaHue
PErpecCHOHHOIO aHanm3a JJisi TNpeJCKa3aHus JIOXOJHOCTeH W TPOBEPKH THIOTE3bl I(P(PEKTUBHOCTH PHIHKOB.
CroxacTnueckue mpouecchl. CTalMOHAPHOCTE M JproauyHocTh. KoppemsumonHas ¢yHKius. B3aumuble u
aBTOKOppEISIIMOHHBIe (YyHKIMH. Bpems xoppensiunu. BunepoBckuii ciaydaifHBIH mporecc, ciydaiiHble OyXIaHus,
6enplii myM. CriekTpanbHasi INIOTHOCTh MOITHOCTH. MapKOBCKHE CilydyaiHble mporecchl. KBasunerepMHHNpOBaHHBIE
ciry4aiiHble rporecchl. [Iponecchl aBTOperpeccun U CKONB3SIIEr0 CPETHETO.

[IporHo3upoBaHue BpeMEHHBIX PsIOB. MoJen HECTAlIMOHAPHBIX BPEMEHHBIX PSJIOB. YUET TPEHAOB BO BPEMEHHBIX
psinax. TpeHa cTanuoHapHbIe ciiydaiiHble Tpolecchl. HTerpupoBaHHbie BpeMeHHbIe psabl. Moaenn ARIMA(p, d, ).
IIpomeccrr ciywaitHoro Omykmanus. JloxkHas perpeccus. TecTmpoBaHume eIWHHYHBIX KopHeil. TectupoBaHme Ha
CTallMOHAPHOCTh W Ha HANIWYHE €IWHUYHBIX KOpPHEW. Mojaenn co CKaukoOoOpa3sHBIMH HM3MEHEHHSIMH IapaMeTpoB.
Tecter Yoy, Duaproca, Xancena, bau-Ileppona. CranuoHnapHbie MOJIENH ¢ HECKOJLKIUMHE MEPEMEHHBIMU. BeKkTOpHBIE
monenu aproperpeccuu (VAR). Tect npuanHHO-CrieACTBEHHOH cBs3u [ peitnmxepa. MmynbcHbIe hYHKIIMHA OTKIHAKA.
OCHOBHBIE OHATHUS KOMHTETPAMU U MOJENN C KOPPEKTUPYIOIINM MapaMeTpoM. MoJienb KOPPEKIMH PerpecCHOHHBIX
octatkoB (VEC). CtpykTypHas u npuBefieHHas ¢opMa Mojelieli BpEMEHHBIX PSJIOB ¢ HECKOJIBKUMH TEPEMEHHBIMHU.
JByX1aroBslii METO/1 HAUMEHBIINUX KBaapaToB. Tect XaycMaHa.

Tema 3. [locmpoenue mooeneii 00HOMEPHBIX BPEMEHHBIX PAO0EG 05t PuHaAHCOBbIX nokazamenell . MOJeIN OLlCHUBaHUS
BOJIATHJIBHOCTH

Knacrepusanuss BOJATHIBHOCTH KaK XapaKTEpUCTHKAa HEKOTOPBIX psAA0OB. YcIOBHas aucnepcus. TectupoBaHue
MIPUCYTCTBUS YCIIOBHOM reTEPOCKEJaCTUYHOCTH. MOIeIH aBTOPErPECUOHHBIX YCIIOBHO F€TEPOCKEJACTUYHBIX OCTATKOB
(ARCH). OO06oOmeHHble MOJENM aBTOPErPECHOHHBIX YCIOBHO TrerepockenacTndHblx octaTtkoB  (GARCH).
Henuneitapie 0000mIeHHBIE MOJETN aBTOPETPECHOHHBIX YCIOBHO rerepockemacTHuHbsix octatkoB EGARCH, GJR,
GARCH-M. Bsenenune B 0000ILICHHBbIE MOJEIM aBTOPEIPECHOHHBIX YCJIOBHO TeTEPOCKEIACTUYHBIX OCTATKOB C
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Heckonbkumu nepemenHbiMu: Mozaenu BEKK, VEC, CCC, DCC. Mogenu cTOXaCTHUYE€CKOH BOJATHIHLHOCTH.
CraTHCTHYECKHUE MPOIEAYPHI OIICHUBAHKS MOJICIICH.

Tema 4. [ocmpoenue mooeneli MHOZOMEPHLIX BPEMEHHbIX pA008 O0aA (UHAHCO8bIX noKkazamenet. Monenn
IeHO00Pa30BaHMS AKTHBOB.

OrneHnBaHue MoJenell meHooOpa3oBaHus akTHBOB. OLEHMBAHWE MOAETCH IIEHOOOpa3oBaHHWS aKTHUBOB. Mopenwm ¢
MIEPEKITIOYCHUSIME PEKUMOB paboThl. Moienu ¢ TUCKPETHBIMU 3aBUCHMBIMH TIepeMEHHBIME. JIOTHT ¥ IPOOUT MOJIEIH.
ROC xpussie. Tobur mozmemn. Monenn ymopsgodeHHOTO BBIOOpa. Mojenu ¢ HaHeIbHBIMH NaHHBIMH. Momenn
camooTOopa XekMaHa.

5. | O6pa3oBaTe/ibHbIE T€XHOJOTHH

Jis moCTIKEHMs TIOCTABIICHHBIX [EJIeH MpeTogaBaHusl JUCIUILUTHHBI PEa3yIOTCs CIeAYIOMINe CPEICTBA, CIIOCOOBI U
OpraHU3alMOHHbIE MEPOTIPUSITHSL:

- M3Y4YeHHE TEOPETUYECKOr0 MaTepuaia UCUUIUIMHBI Ha JIEKIHUSIX C MCIOJb30BAHUEM KOMITBIOTEPHBIX
TEXHOJIOTUH;

- CaMOCTOSITENIbHOE M3YUEHHE TEOPETUYECKOr0 MaTepuaia AUCHUILIUHBI ¢ UCTOIb30BaHueM Internet-pecypcos,
WHPOPMAIMOHHBIX  0a3, METOAWYECKHX pa3pabOTOK, CHCNHATIbHOW yueOHOM W HAY4YHOH JHTEpaTyphl,
CIETIHATH3UPOBAHHBIX KOMIIBIOTEPHBIX IPOTPAMM;

- 3aKpeIUICHNEe TEOPETHYECKOTO MaTepHaja IPH TPOBEACHUH MPAKTHYECKHX paboT C HCIOIh30BaHUEM
CIETHATH3UPOBAHHBIX MIPOTPaMM, BHITIOIHEHHS MPOOJIEMHO-OPHEHTHPOBAHHBIX, TOUCKOBBIX, TBOPUSCKUX 3aTaHUH;

- MIPUMEHEHHE TECTOBBIX METOTHK.

6. | Mcoab3yembie pecypchl HH(POPMAIHOHHO-TEIeKOMMYHHKAIUOHHOH ceTn «Internet»; wunHdopmMannoHHbie
TEeXHOJIOTHH, IPOrPaMMHBIe CPeJICTBA U HH(POPMALMOHHO-CIIPABOYHbIE CHCTEMBbI

WHTtepHeT-pecypcesl:

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

2. Hayunas  snektponnass  Oubmuoreka — «KubGepJlemmnka»  [OnmextponHslit  pecypc]. —  URL:
http://cyberleninka.ru/ (nata o6paruenus 11.05.2023).

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

4. Kypnan SKOHOMHUYECKOH TEOpHUH [OnexTpoHHBIH pecypc]. - 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
obparenus 11.05.2023).

6. DnektpoHHo-O0nbaroTedHas cuctema IPRbooks [Dnexrponnsiit pecypc]. — URL: http://www.iprbookshop.ru/

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

7. | ®opMBbI TEKYLIEro KOHTPOJIS

YCTHBIH OIpocC, pedepar, TECTH IO TEMaM Kypca

8. (I)opMa MPOMEKYTOYHOI'O KOHTPOJIA

DKk3amMeH




