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1. Ilepedyenb MIaHNpPyeMbIX Pe3yJbTATOB 00yUeHHS MO0 JUCIUIINHE, COOTHECEHHBIX C
MJIAHUPYEMBbIMH pPe3yJIbTaTaAMH 0CBOEHHS MPOrPaMMbl

1.1. /Iucunniauaa

b1.B.O/1.8

dunancoBas

skoHomerpuka  (Financial ~ Econometrics)

obecnieynBaeT OBJIQJICHUC CIICAYIOIIYMH KOMIICTCHIMAMHU C YYCTOM 3Talla.

TEXHOJIOTUUECKON
MOJEPHU3AL NN
[IPOU3BOICTBA.

TEXHUYECKOTO
00CITy)KUBaHUS U
MaTepualibHO-
TEXHUYECKOTO
oOecriedeHus
POM3BOICTBA.

OpraHU3allMOHHON U

Crparernueckoe
YIIpaBJIEHHUE MIPOLIECCAMU

Kon HanmenoBanue Kon arana ocBoenus HanmenoBanue srana
KOMIETEHINH KOMIETEHINH KOMIETEHINH OCBOCHHSI KOMIIETECHIINH
ITK-5 Bnanenne  meromamu | I1K-5.2 CnocoOHOCTh HCHOJIB30BATh

HKOHOMHYECKOTO U METOJbl SKOHOMHYECKOTO H
CTPaTEruuecKoro CTPaTEeTHYecKOTO  aHaIu3a
aHaiIm3a MOBEJICHUS MOBEJICHUSI HKOHOMHUYECKUX
HKOHOMHYECKUX areHTOB M PBIHKOB B
areHTOB M pPBIHKOB B r7100aJIbHOM cpene;
100anbHOM cpeje. OLICHMUBaTh  NPUHUMAaeMbIe
pelIeHHs] ¢ TOUKU 3pEHUs UX
BIUSHUS Ha  (DMHAHCOBBIC
pe3ynpTaThl U (UHAHCOBOE
MI0JIO’KEHHE KOPITOPAIHH.
1.2. B pe3ynaprare 0CBOCHHUS JUCUUIUIMHBI Y CTYACHTOB JOJKHBI OBITH CHOPMUPOBAHBI:
OTD/TD Kon srana Pe3ynpTarsl 00ydeHus
(npu HanUUUU OCBOCHUS
npodcrangapra)/ KOMIETEHIH
npoeccuoHaIbHbIE
JEUCTBUS

Crparernueckoe [1K-5.2 OOyuaromuiicss yMmMeeT UCIOJb30BaTh METObI

yIIpaBJIeHHUE MPOIECCaMU HSKOHOMHYECKOTO M CTPATErMYECKOro aHaln3a

MOBEJICHUSI SKOHOMUYECKUX areHTOB U PBHIHKOB B
r00anbHOM  cpele; OLCHMBATh IPUHHMAaeMbIe
pemieHus ¢ TOYKM 3PEHUs HUX BIMSIHHUA Ha
¢uHaHCOBBIE ~ pe3yabTaThl U (PUHAHCOBOE
MIOJIO’KEHHE KOPITOPALHH.

2. O6beM U MecTO TUCHUILTHHEBI B cTpyKType OIl BO
O0beM THCHMILINHBI

O0bem nucriuinnel: 144/4 108/4
KonrakTHas padota: 36/27
Jlexuuu 4/3

JlaGopaTopHubie paboThI
[MpakTrueckue 3anarus 32/24
CamocrostenbHas pabora 72/54




Mecto qucuuninnsl B ctpykrype OII BO

uHJIeKC U HauMeHoBaHue qucuuiunHbl: b1.B.0J1.8 ®unancosas sxkonometpuka (Financial
Econometrics)

Kypc(bl), cemecTp(bl) Win TpuMecTp(bl) €€ OCBOCHHS B COOTBETCTBUH C Y4COHBIM IJIAHOM:
2 kypc 3 cemecTp

JUCLMIUINHA PEATU3YETCs IOCIE N3yUEHUS!

b1.B.JIB.2.1 PasButme  MexnayHapogHoro  Oumsneca  (International — Business
Development) 51.B./]IB.2.2 TocynmapctBeHHOe perynupoBanue skoHomuku (Economics of
Regulation

JUCLUILIMHA PEATU3yeTCsl 10 U3YUEHUS!

b1.B.OJ.7 OneHka HMHBECTUIIMOHHOTO MPOEKTa, (UHAHCOBOE MOICIUPOBAHHE U
nporuo3upoBanue (Investment Project Valuation, Financial Modeling and Forecasting)

dopma(bl) IPOMEKYTOUHON aTTECTAIMU B COOTBETCTBUU C YYCOHBIM TUIAHOM: DK3aMEH
3. Conepixanue ¥ CTPYKTYpa AHCHHUILIMHBI

Ounas popma ooyuenusn

Ne n/mm HaunmeHnoBanune Tem O0beM IUCHMILUTHHBI (MOTYJIsl), Yac. dopma
(paszneioB), Bcero KontakTnas padora CP TeKyliero
00yJAIOIHXCS C KOHTPOIS
Y ™ yCneBaeMoCTH ™,
npemnoaaBarejieM HPOMEKYTOUHO
10 BUJAM YUeOHbIX 3aHATHI aTTecTalMU™
J/90, JIP/ 20, 3/ KCP
a0T* a0T* 30,
AOT*
Tema 1 | BBenenune 2/1,5 2/1,5 6/4, il
5
Tema 2 | OCHOBBI 9KOHOMETPUKH 2/15 2/115 6/4, hi
| 5
Tema 3 | OCHOBBI 5KOHOMETPUKH 2/15 6/4, il
1 5
Tema 4 | IlporHo3upoBanue 2/15 6/4, il
BPEMCHHBIX PSIOB | 5
Tema 5 [Iporuno3upoBanue 4/3 6/4, il
BPEMCEHHBIX psiioB |1 5
Tema 6 | IIpormozupoBanue 413 6/4, i
BpeMeHHBIX psimoB |11 5
Tema 7 | EnuHuuHBINA KOpEHb 4/3 8/6 il
SKOHOMETPHUKHU
Tema 8 | Monmenuposanue | 4/3 8/6 il
Tema 9 | Monemposanue |l 4/3 8/6 il
Tema 10 | Usmepenue 4/3 8/6 il
3¢ GEKTUBHOCTH
[Ipomexxyrounas IK3amMeH
arTecTanus
Bcero: 144/4 4/3 32/2 72/ | 36/27
108/4 4 54

*IIpumeuanue — oucnym (/)

Coaep:xkanne IUCHUNIMHBI




Ne HaumenoBanue Conep:xanue

Tema 1 Beenenue 0030p perpeccuonHOoro aHamm3a. OIEHKa UCCIICOBAHUIA
Ha OCHOBE MHOJKECTBEHHOM perpeccun. Kak 3amycTuTth
MIPOEKT B SKOHOMETPHUKE

Tema 2 OCHOBBI SKOHOMETPUKH | Mogenu perpeccuu ¢ OrpaHH4eHHON 3aBUCUMOIT
[IEPEMEHHOI
Tema 3 OcHOBEI SkOHOMETpUKH | JluHaMu4eckue SKOHOMETPUYECKUE MOoAeIu. Mogaenu c

pacrnpeacJICHHbIM JIArOM.

Tema 4 [IporuosupoBanne BpeMeHHbIX | BpemenHsle psasl skoHoMeTpuku. Monenu ARIMA
psnos |

Tema 5 [pornosuposanue BpemenHbix | Monenn ARIMA (mponomxenune). ARCH and GARCH
psnos |1 MOJIEJIH.

Tema 6 [MporuosupoBanue BpeMeHHBIX | IIpomexyTtounsiii sk3ameH. Mozgenn VAR. .
psnos 111

Tema 7 Enunuunbiii kopeHb | HecraumoHnapHele  BpeMEHHbIE  psiAbl,  KpUTEpHUi
SKOHOMETPUKHU eIMHNUYHBIX KOPHEH

Tema 8 Monenmposanue | Kounrerpamms 1 Mozens ucnpasieHus OIHOOK

Tema 9 Monemuposanue || MogenupoBaHue CE30HHOCTH

Tema 10 N3zmepenue 3ddexrnBHOCTH CroxacTHdeckuil TIpaHMYHBIM aHamu3. PeBu3noHHas

ceccus

4. MarepuaJbl TeKyliero KOHTPOJIsl yCIIeBaeMOCTH 00y4aroIuxcs
(oHI OLIEHOYHBIX CPEACTB MPOMEKYTOUYHOM aTTeCTALMH N0 JUCHUIIIHHE

4.1. ®opMbl W MeTOABI TEKYWIEr0 KOHTPOJISI YCIIEBAEMOCTH, O0Oy4YalOIIMXCHA M
NMPOMEKYTOYHOM aTTeCTalu.

411. B xoge peaau3anuM IMCUMIUVIMHBI MCHOJb3YHTCS CJeIylOlIIMe MeTOAbl
TeKYyIero KOHTPOJIsl YCIIeBaeMOCTH 00y4aroMXCs

[Ipu mpoBeneHUN 3aHATUN JIEKIIUOHHOTO THIIA. TUCITYT
[IPU IPOBEICHUH 3aHATUI CEMUHAPCKOTO TUMA: TUCITYT

4.1.2. Jx3ameH (3a4eT) MPOBOAUTCSI C MPUMEHEHHEM CJISTYIOIINX MeTOI0B (CPeICTB):
Dk3aMeH B popMe MPOeKTa

4. 2. MartepuaJibl TEKyLIEro KOHTPOJISI yCIIeBAeMOCTH 00YYarOLIUXCS.

TeMbl 17151 AUCKYCCHU



Discussion topics:

Touno onpeznenuTe NPOTrHO3 U HAMIUTE OTIIMYKME MPOTHO3a OT MOJIENIU U OM3HEC-TUIaHa.
Omnpenenure TpU KpUTUIECKHUX (pakTOpa JUIs OLIEHKH B JII000M CUTYallMy MPOTHO3UPOBAHUS.
OnumuTe BONPOCH MACHTU(UKAINH, COINACOBAHHOCTH W YYBCTBUTEIBHOCTH, CBSI3aHHBIC C

POJIBIO NPCAIIOJIOKCHUS B IIPOTHO3UPOBAHUN.

OHpG,Z[GJII/ITe TPpHU OCHOBHBIX MCTOHAAa IIPOrHO3UPOBAHUA,

MEHEDKEPAMHU.
[Touemy pupMBI TPOTHOZUPYIOT?
Kputnueckast posib npeanoaoKeHus.

UCTIOJIb3YeMBIX  (DMHAHCOBBIMH

4.3. OueHoYHbIE CPeACTBA A5 MPOMEKYTOYHOI aTTecTalu.

4.3.1. ®opmupyeMbie KOMINETEeHIIUH

Kon HaumenoBanue Kon srama ocBoeHus HammenoBanme sTamna
KOMIIETEHIHH KOMIIETEHIHH KOMIIETEHIHH OCBOEHUS KOMIIETEHIINHU
I1IK-5 Bnagenne  meromamu | I1K-5.2 CrocoOHOCTh HCIIOJIB30BATh

SKOHOMMYECKOTO n METOIbI JKOHOMHYECKOIO H
CTPaTErHYECKOTO CTPaTETUYECKOTO aHaIM3a
aHaIm3a [IOBEIEHU IIOBENEHUA DKOHOMHUUYECKHUX
SKOHOMHYECKUX areHTOB ¥ PHIHKOB B

AIrCHTOB W PBIHKOB B
100aBHOM cpefie.

rJ100aTBHOM cpene;
OLICHUBATh  TMPUHUMAEMBbIC
pEIICHUs ¢ TOYKH 3PEHHS UX
BIUSHUSA Ha (UHAHCOBHIE
pe3ynbTaThl U (UHAHCOBOE
TIOJIOKCHHE KOPIIOPAIIHH.

4.3.2 TunoBble OLEHOYHbIE CPEACTBA

KypcoBoii npoekr:

[Iporuo3upoBaHre HKOHOMHYECKHX U (UHAHCOBBIX IEPEMEHHBIX C II0OAIHHBIMU
MaKpOIKOHOMUYECKMMHU MPOTHO3aMHU B TNI00AIbHOM (PMHAHCOBOM KpHU3HCE

IIxaJia oneHUBaHHA.

IToka3zareJnb OLHEHUBAHUSA

Kpurepnii onennBanus

OOyuaromuiicsi yMeeT UCIOJIb30BaTh METOIbI
SKOHOMUYECKOI0 u CTPAaTEruYeCKOro
aHaJIM3a MOBEICHHUS YKOHOMUYECKUX areHTOB
U PBIHKOB B TJIOOQJIBHOW cpefe; OLIEHUBATh
IIPUHUMAEMBbIE PEIIEHUs C TOYKHU 3PEHUS UX
BIMSIHUS Ha (DPUHAHCOBBIE pE3yIbTaThl MU
(uHAHCOBOE MOJOKEHNE KOPIIOPAIIHH.

=

4.

He ymeer
B OeJIoM YCIICOIHO, HO HC CHCTCMATUYCCKU
OCYIICCTBIISICMBIC YMCHUA

B menom  ycmemHsle, HO  coAep;Kamue
OT/AEIbHBIE MPOOEITBI YMEHUS
B nmemom ycnemHsle, HO  coaep;Kamue

OTJIeNIbHBIE MTPOOEIIbI YMEHUS

5. CdopmupoBaHHOE yMEHHE

Bbanabl
(perTUHrOBOM
oreHku), %

Ounenka

TpeOoBanus Kk 3HAHUAM




100-81

5, «oTmmuHO»

- OreHKa «OTIMYHO» BBICTABIISICTCS CTYICHTY, €CIU OH
DIyOOKO W TPOYHO YCBOWJI IPOTPaMMHBIM  Marepua,
MCUEPIIBIBAIONIE, MOCIEIOBATENIFHO, YETKO M JIOTMYECKH
CTPOMHO €ro wu3jaraeT ero Ha »JK3aMeHe, yMEeT TECHO
YBSI3bIBATh TEOPUIO C MPAKTHKOHM, CBOOOJHO CHpABIISETCS C
3aJa4aMy, BONpPOCAaMHM M JPYTMMH BHJAMH TNPUMEHEHUS
3HAaHUHM, TpUYeM HE 3aTpyIHseTcs C OTBETOM IIpU
BUJIOM3MEHEHUN 3aJlaHHi, MCIOJB3yeT B OTBETE MarepHai
MOHOTpa(pHUUYECKON JHUTEpaTyphl, MPAaBUIBHO OOOCHOBBIBACT
MPUHATOE PELICHHUE.

- VY4ueOHble JOCTHMKEHUS B CEMECTPOBBIM MEpPUON H
pe3ynprataMi  pyOeKHOTO  KOHTPOJSL — JAEMOHCTPUPYIOT
BBICOKYIO CTETIEHb OBJIA/ICHUS IPOTPAMMHBIM MaTepHATIOM.

80-61

4, «Xopo1o»

- OneHka «XOpOIIO» BBICTABIISIETCA CTYAEHTY, €CIU OH
TBEPAO 3HAET Marepuall, IPaMOTHO U II0 CYLIECTBY H3JIaraer
€ro, He JOIyCKas CYLIECTBEHHBIX HETOYHOCTEH B OTBETE Ha
BOIIPOC, IIPAaBUIILHO IPUMEHSAET TEOPETUYECKUE I1OJIOKEHUS
IIPU PELICHUN IPAKTUYECKUX BOIPOCOB M 3a1ay, BIIAJEET
HEOOXOIMMBIMU HaBBIKAMH U IIPUEMAMU MX BBIITOJHEHHUS.

- VY4ueOHble JOCTHMKEHUS B CEMECTPOBBIM MEpPUON H
pe3ynprataMi  pyOeKHOTO  KOHTPOJS — JEMOHCTPUPYIOT
XOPOUIYIO CTETIEHb OBJIAaICHUS IPOIPAMMHBIM MaTEpUAJIOM.

60-41

3,
«YIOBJIETBO-
PUTEIBHO»

- Onenka «YIOBJIIETBOPUTEIILHO» BBICTaBIISCTCS
CTYIEHTY, €CIM OH HMEET 3HAHHUS TOJBKO OCHOBHOIO
Marepuaja, HO HE YCBOWJI €ro JAeTajled, JAOIyCKaer
HETOYHOCTH, HEJOCTATOYHO TIpaBWIIbHBIE (HOPMYIHPOBKH,
HapyLIEHUsl JIOTUYECKOU II0CIIEN0BATEILHOCTU B U3JI0KEHUU
[IPOrPaMMHOI0 MaTepuasa, HUCIBITHIBACT 3aTPYIHEHHUs IpU
BBITTOJIHEHUH MTPAKTUYECKUX paboT.

- VYueOHble JOCTHMKEHUS B CEMECTPOBBIM MEpPUON H
pe3ynprataMi  pyOeKHOTO  KOHTPOJSL — JAEMOHCTPUPYIOT
JIOCTAaTOYHYIO (YHZOBJIECTBOPUTEIBHYIO) CTEICHb OBJIAICHUS
IIPOrPpaMMHBIM MaT€PUAJIOM.

40-0

2,
«HEYJOBJIET-
BOPUTEIBHO»

- OneHka  «HEYHOBIETBOPUTEIBHO»  BBICTABISIETCS
CTYAEHTY, KOTOpBIM HE 3HAaeT 3HAYUTEIBHOM  4YacTu
MPOTPAMMHOIO  Marepuaina, JOMYCKAET CYIIECTBEHHBIE
OIMOKH, HEYBEPEHHO, C OONBIIMMU  3aTPYAHCHUSIMH
BBHITIONTHSCT MpakTHUeckne paboTel. Kak mpaBumiio, oleHka
«HEYIOBIIETBOPUTEIBHO» CTABUTCSA CTYAEHTAM, KOTOpBIE HE
MOTYT TIPOJOJDKUTE 00yueHne 0e3 JTOMOIHUTEIBHBIX 3aHATHI
10 COOTBETCTBYIOLICH NUCLIUILIMHE.

- Y4eOHbIE IOCTHXKEHUS B CEMECTPOBBIM MEpPHOA U
pe3yibpTaTaMu pyOeKHOTO KOHTPOJS JEMOHCTPUPOBATH HE
BBICOKYIO CTEIIEHb OBJIAJICHUSI IPOTPAMMHBIM MAaTEPUAIIOM 10
MHHUMAJIBHOW TUIAHKE.

45-100

3auer

- Kypc mnonHocteio ocBoeH. CTyaeHT MOKa3bIBAaeT
XOpOLINUK CTaHJAPTHBIA YPOBEHb 3HAHMM BCEX AacCIEKTOB,
UCIOJIb3YeT TEPMUHOJIOTHIO U CJIOBOOOPA30BaHHE M XOPOIIO




IIPUMEHSIET TEOPUIO K PEILIEHUIO 3a1ay.

- CTyneHT He TMOArOTOBIEH M HE MOXET I10Ka3aTh
JOCTAaTOYHOIO 3HAHUs Marepuaia Kypca.

0-44 Hezauer

4.4. MeTtonu4eckue MaTepuaJibl
Kpurepun onenku mis mpoekra: VHHOBanuu 3HAUUTENbHOE KOJMYECTBO JTAlOB IIPOEKTA
Xopomo pa3paboraHHbld TuIaH ParuoHanbHO HCHONB3yeMble pecypchl  Vcmonb3oBaHue
00CyX1aeMbIX METOJIOB
S. MeToanyeckne ykazaHus A5 00y4aIOMMXCS M0 OCBOEHUIO TUCIUTIINHBI (MOTYJIs)

dopmart Kypca InpearnonaraeT OOIHUPHOE YTEHUE, JIEKIIUH, CEMUHAPBI, TIPAKTHUYECKUE 3aHATHS B
KOMITBIOTEPHBIX JIA0OPATOPHSX, JOMAIIHUE 33aJJaHus U AUCKyccuu B rpynne. Kype pa3our na 10
3aHATUH, TPOMEXKYTOUHBINH U nTOroBeId. Kaxknoe u3 10 3ansruii OyneT pasaeneHo Ha JIBE YacTu
0 2 aKaJIeMHYECKUX Yaca Kax10e, C KOpoTKUM nepepbiBoM. Kaxkaoe 3ansTre OyneT oxXBaThlBaTh
OJIHY WJIU JIB€ TVIaBbl yuyeOHUKA.

6. Y4eOHas MTEpaTypa M pecypchbl HH(POPMAIMOHHO-TEJIEKOMMYHUKAIMOHHOM CeTH
"UHTepHeT'', BKIKOYasl epeYyeHb Y4eOHO0-MeTOAMYECKOro odecrnedeHus J1Jis
CaMOCTOSITEJIbHOI PaGoThHI 00y4aOLMXCsl MO0 AUCHUTIIIHHE (MOTYJTIO)

6.1. OcHOBHas JuTEpaTypa.
1.Fabozzi, Frank J., et al. Basics of Financial Econometrics : Tools, Concepts, and Asset
Management  Applications, Wiley, 2014. ProQuest Ebook Central,
https://ebookcentral.proquest.com/lib/ranepa-ebooks/detail.action?docID=1645271.

6.2. JlononHUTENIbHAS TUTEpaTypa.
1.Viens, Frederi G., et al. Handbook of Modeling High-Frequency Data in Finance, Wiley,
2011. ProQuest Ebook Central, https://ebookcentral.proquest.com/lib/ranepa-
ebooks/detail.action?docID=818537.

6.3. YuebHo-MeToqruecKoe 00ecreueHue CaMOCTOSTEIbHOM paboThI.
6.4. HopmaruBHbIE IPaBOBBIC JJOKYMEHTHI.

6.5. aTepHeT-pecypchl.

6.6. MlHbIE HCTOYHUKH.

7.  MarepuaJibHO-TeXHHYeCKasi 0a3a, HHPOPMaIMOHHbIE TEXHOJIOTHH, IPOrPaAaMMHOE
ol0ecrieyenne 1 HHPOPMALMOHHBIE CIIPABOYHbIE CHCTEMbI

Jnist mpoBeieHNs JICKIIMOHHBIX U MPAKTUYECKUX 3aHATHI HE0OX0AUMO CIEAyIoIee
00Opy0BaHUE: T0CKA, MapKePbl, KOMIIBIOTEP U MIPOEKTOP.




