Mporpamma gucumnnuHel "drHaHcoBas skoHomeTpurka"; 010400.68 MNpuknagHas Mmatematuka u MHopMaTka; OOUEHT, K.H. (LOLEeHT)
XanuynnuH C.T".

MWHUCTEPCTBO OEPA30OBAHWSA 1 HAYK POCCUNCKOW dEOEPALN
denepanbHoe rocyaapcTBEHHOe aBTOHOMHOE yYpeXaeHune
BbICLIEr0 NPOJECCMOHaNbHOro 06pa3oBaHus

"KasaHckuin (Mpusonxckuin) doenepanbHblin yHuBepcutet"
WHCTUTYT BbIYMCIMTENBHOM MaTteMaTukn N MHGPOPMAaLNOHHBIX TEXHONOM A

: TAMEHT
A3OBAHHS
t_ 2 =

20 r.

nognucaHo SﬂeKTpoHHO-LlMCppOBOVI noganncero

I'Iporpamma ANCUUMNINHDbI
duHaHcoBas skoHomeTpuka M2.11B.3

Hanpasnexue nogrotoeku: 010400.68 - [puknagHas maremartumka u uHgopmaTmka

Mpodpounb noaroToBkM: Matematuyieckoe 1 MHOPMaUMOHHOe obecneyeHne SKOHOMUYECKO
0eATenbHOCTH

Keanudomkaumns BbinyCckHMKA: MarncTp,
dopma 0by4eHns: Q4HOoE

S13bIK 0ByHEeHMS: PYCCKUiA

AsTOp(bl):

XanuynnuH C.I".

PeueH3eHT(bl):

Typwunosa E.A.

COINMACOBAHO:

3asenyowmin(as) kagpenpoin: Typunosa E. A.

MpoTtokon 3acenanuns kadpenpbl No or" " 201_r

YyebHo-MeToanYeckas Kommccust IHCTMTyTa BolMUCANTENBHOW MaTeMaTkn 1 MHPOPMaLMOHHbIX
TEXHONOrni:

Mpotokon 3acenaHnsa YMK No or" " 201 _r

PernctpaumoHHbii No 936315
KasaHb
2015

KETPOHHBH
B_EPCHTET

AHATTAMECKAR CrCTEMA KPY

5AE
PernctpaunoHHbii Homep 936315 Bl YHH

ARl | AL O



Mporpamma gucumnnuHel "drHaHcoBas skoHomeTpurka"; 010400.68 MNpuknagHas Mmatematuka u MHopMaTka; OOUEHT, K.H. (LOLEeHT)
XanuynnuH C.T".

ConepxaHue
1. Llenn ocBOeHUS oucCUMnInHbI
2. MecTo ancumnnvHbl B CTPYKTYpe OCHOBHOM 06pa3oBaTeNibHOM Nporpammbl
3. KomneTteHumm obyyatouerocs, (oopMmnpyeMble B pe3dynbTate 0CBOEHUS AMCLMMANHBI /MOaYNS
4. CTpyKkTypa 1 cogepxaHve oUCLMnAnHbI/ Moayns
5. Obpa3zoBaTtenbHble TEXHONOMMK, BKNIOYAS UHTEPAKTUBHBIE (OOPMbI 00y4eEHNS

6. OLeHOoYHble cpeacTBa Ons TEKYWEero KOHTPONS YCrNeBaeMoCT, MPOMEXYTOYHOW aTTecTauun no

MTOraM OCBOEHUS ANCUMMINHBI 1 y4eBHO-MeToanYeckoe obecrneyeHne caMocToATENbHOM PadoThl
CTYyLLEHTOB

7. Nlutepatypa
8. HTepHeT-pecypchbl

9. MatepuranbHo-TexHN4Yeckoe obecneyeHne AUCUMNINHBI/MOAYNS COrNacHO YTBEPXAEHHOMY
y4yebHOMy nnaHy

PerunctpaumnoHHbin Homep 936315 5AE
CtpaHnua 2 ns 11. ins yHlf[

A 5 (1,

KETPOHHBH
B_EPCHTET

SHHO AHATVTAHES AR CHCTEMA Kby
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Mporpammy avcumnnuHbl paspabotan(a)(1) AOUEHT, K.H. (aoueHT) XanmynnuH C.I. kadbenpa
MaremMaTtnyeckom CTaTUCTUKN oTaeneHne npuknagHom MaTeMaTukm 1 MHpopMaTuku |
Samig.Haliullin@kpfu.ru

1. Uenn ocBOEHNS AUCLUMINHBI

Llensamum ocsoeHme gucumnivHbl "PrHaHCOBas SKOHOMETpUKA" SBNATCA: OOPMUPOBAHNE
mMareMaTnyeckom KynbTypbl CTyAEHTOB, pa3BUTUE CUCTEMHOIO MAaTEMATUYECKOro MbIWNeHNs,
NpUMeHeHVe MateMaTnyecknx MeTonoB B Teopun douHaHcos. ucumnnuHa npegnonaraet
yrnybneHHoe ulyy4eHne MeToaoB NCCNeaoBaHUS Pas3nnyHbIX MPOLECCOB, B YACTHOCTU, MPUMEHEHNE
naoen Teopun MapTUHranoB U CrydYarHbIX NPOLLEeCCOB.

3HaHWs, NPaKTUYECKNE HABBIKW, MONYYEHHbIE MPU OCBOEHUM ANCUUNANHDI "PrHaHCoBas
9KOHOMETpKMKA" MCNONb3YIOTCS 00y4aeMbIMU NPU N3YHEHUN NPOCPECCUOHANBHBIX ANCLMMANH, a
Tak>XXe Npwu BbIMOMHEHUN KYPCOBbLIX 1 AMMNNOMHbIX paborT.

3apauyu, peweHne KOTopbix obecnednsaet AOCTUXEHWE LiEeNN:
1.0popMMpoBaHNE NOHUMAHMS 3HAYUMOCTM MATEMATMYECKOW COCTABNSIOWEN B

€CTeCTBEHHO-Hay4HOM obpa3oBaHunn bakanaepa;

2.03HaKOMJIEHNE CUCTEMbI NMOHATUIA, UCMONb3YEMbIX ONS ONMUCAHUS BaXHENLWNX MaTEMATUYECKUNX
mMozenen n MatemMaTU4eCckmx METOLOB B UX B3aMMOCBSA3M;

3.cpopM|/|pOBaH|/|e HaBbIKOB 1 ymeHvu7| MCnNnonb30BaHNA COBPEMEHHbIX MarteMaTn4eckumnx mMomenemn u

MeTonoB

2. MecTo OUCLMNNHDbI B CTPYKTYpe OCHOBHOM 06pa3oBaTtesnibHOM NPorpaMmbl BbiCLLEro
npodpeccrmoHanbHoro o6pasoBaHus

JaHHas yuebHas aucuunnnHa BkntodeHa B pasgen " M2.[0B.3 NpogyeccrmoHanbHbili

ALl

OCHOBHOW

obpasoBaTtenbHol nporpammbl 010400.68 MprknaoHas MatemMaTka u MHopMaTuka n 0THOCKTCS K
avcumnnnHam no Belbopy. OceamBaeTcst Ha 1 kKypce, 2 ceMecTp.

OucumnnnHa "®uHaHcoBas 3KOHOMEeTpUKa" BXOAUT B BAPUATUBHYIO 4acTb NPOXECCMOHANbHOro
uMkna noaroToBky bakanaepa no HanpasneHuto "010400.68 MNMpuknanHas matemMaTvka u
nHpopmartmka" n aensetca pasgenom M2.1B.3 OOT.

Ilornyeckas n copepxarenbHO-MeToAmM4yeckas B3auMOoCBA3b C APYrMMy OUCLMMIMHAMW U HacTSaMU
OOQIT BblpaxaeTcs B Cneayowem.
Lna ocBoeHUs AnMCUMNANHBI UICNONb3YIOTCSH 3HAHWUS, YMEHUS N BUAbI OEATENbHOCTMW,
chopmMupoBaHHble B NpoLecce n3yd4eHns npegmeTos "Teopns BEpOATHOCTEN U MaTeMaTnyeckas
ctatuctuka", "Teopusa cnydanmHbix npoueccos”, "Teopns MapTuHranos".
TpeboBaHUs K BXOOHBIM 3HAHUSIM 1 YMEHUSIM CTYAEHTa - 3HaHWE Uaein u MeTO40B TEOPUM
BEPOSATHOCTEN, MaTemMatnyeckoro 1 nocnenoBaTenbHOro aHannaa, MaTeMaTnyeckon cTaTuCTUKM.
3HaHNS 1 yMeHus, popMupyemblie B MpoLecce ndy4eHns aucumnnmHbl "drHaHcoBas
9KOHOMeTpurKa" 6yayT NCMONb30BaTLCA B AabHENWE NPaKTNYECKon paboTe BbiMyCKHNKOB.

OucumnnnHa ndyvaetcs Ha 1 kypce oby4eHnss MarmcTpoB.

3. KomneTteHuumn obyuarowerocsi, popMupyemble B pe3dynbTate 0CBOEHUS AUCLUMIINHDI
/mopyns

B pesynbTate 0CBOEHUS AMCLMNINHBI (QOPMUPYIOTCS CReaytowme KOMNeTeHUNN:

LLncpbp komneTeHUUN

Pacwudpposka
npuobpeTtaemon KOMNETeHLUn

MNK-3

KoMn

(npocheccunoHanbHble

eTeHumm)

CMOCOBHOCTb MOHMMATbL U NPUMEHSITb B MCCNIeA0BaTENbCKON 1
NPUKNaaHoOW 0eaTenbHOCTU COBPEMEHHbIM MaTeMaTn4eCcknia

annapat
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Mporpamma gucumnnuHel "drHaHcoBas skoHomeTpurka"; 010400.68 MNpuknagHas Mmatematuka u MHopMaTka; OOUEHT, K.H. (LOLEeHT)
XanuynnuH C.T".

PacwucpoBka
npuobpeTaeMoi KOMNeTeHL NN

CcnocobHoCTb cobupaTtb, 0bpabaTbiBaTh U MHTEPNPETUPOBATb

Lncpp komneteHLUN

MnK-7 4
(I'IpOdf)eCCI/IOHaFIbeIe OaHHbl€ COBPEMEHHbIX Hay4HbIX NCCNnenoBaHnN, HeobxoauMble
KOMI'IeTeHLI,I/II/I) Ana oopMnpoBaHns BbIBOOOB MO COOTBETCTBYIOWWM Hay4HbIM,

npogoeccmnoHanbHbIM, COLManbHbIM U 3TUYECKUM npo6neMaM

B pesynbtate 0CBOEHUS OUCUUMINHBLI CTYOEHT:
1. DONXEH 3HaTb:

1) B obnactun Haquo-mccne,uosaTeanKoM OeATeNnbHOCTW:

(MK-1) cnocobHoCTb AeMOHCTpaLUmMmM obLeHay4HbIX 6a30BbiX 3HAHWIA ECTECTBEHHbIX Hayk,
MaTeMaTuky 1 MHOOPMaTUKM, NOHUMAaHNE OCHOBHbIX (PaKTOB, KOHLENUWUIA, MPUHLUMOB TEOPUIA,
CBSA3aHHbIX C MPUKNaAHON MareMaTnkom N NHGOPMaTUKON;

(MK-2) cnocobHocTb NpuobpeTaTb HOBbIE HAay4HblE U MPOXECCUOHANBHBIE 3HAHUS, NCMONb3YS
coBpeMeHHble 06pasoBatefbHble Y MHAPOPMALMOHHbBIE TEXHONOTU;

2. NONXEH yMeTb:
2) B npoekTHOM 1 NPON3BOACTBEHHO-TEXHOIOMMYECKOWN OEATENbHOCTH:

(MK-6) cnocobHOCTbIO OCYLWECTBASTL LieNeHanpaBneHHblil MONCK MHAPOPMALIMN O HOBEMIINX HaY4YHbIX
N TEXHONOMMYECKNX OOCTUXEHMAX B CETU VIHTEPHET 1 U3 Opyrnx NCTOYHUKOB;

(MK-8) cnocobHOCTb hOpMUPOBATL CYXOEHUS O 3HAYEHUUN 1 MOCNENCTBUSIX CBOEA
npodbeccrmoHanbHOM OeATENBHOCTM C YY4ETOM COLMAnbHbIX, MPOGECCUOHANBHbBIX N 3TUYECKNX
Mno3numni;

3. DOnXeH BnageTb:
3) B opraHnsaumoHHo-ynpaBneH4eCcKon 0esaTenbHOCTU:

(MK-9) cnocobHocTb NprobpeTtaTh 1 NCMOMb30BaTb OPraHN3aLUMOHHO-yNPaBNeHYecke HaBblKn B
npogpeccnoHanbHOM 1 counanbHON 0eAaTeNnbHOCTH,

4. nONXeH OEeMOHCTPUPOBaTb CMNOCOOHOCTb M FTOTOBHOCTb:

B pesynbTate 0CBOEHUS OMCUMNAHBI 00yYaoWmiAcs 0ONXEH OEMOHCTPUPOBATb CNOCOBHOCTb 1
FOTOBHOCTb MPUMEHATb Ha NPaKTMKE OCHOBHbIE METObl CTOXAaCTUYECKOro aHanunsa.

4. CTpyKTypa U cogepxaHue AUCLUNUHBI MOAYNs
Obuwas Tpya0eMKOCTb ANCLIMNIMHBI COCTaBNSET 3a4eTHbIX(ble) eanHuu(bl) 144 yaca(oB).
dopma NPOMEXYTOYHOr0 KOHTPONS AMCUUNANHBI 3K3aMeH BO 2 CEMECTpeE.

CyMMapHo no amcumnanHe MoxHo nony4ntb 100 6annos, U3 HMX Tekylwas paboTta oueHmBaeTcs B 50
6anno., ntorosas popma KoHTpons - B 50 6annos. MnHMManbHoe KONMYeCcTBO ANs OMnycKa K 3a4eTy
28 6annos.

86 6annos 1 bonee - "oTANYHO" (OTN.);

71-85 6annos - "xopowo" (xop.);

55-70 6annos - "ynoBnetBoputenbHO" (yaoo0B.);

54 6anna n MeHee - "HeynoBNeTBOPUTENbHO" (Heya.).

4.1 CTpyKTypa 1 comepXxaHue ayguTopHon paboTtbl No gucuunamHe/ MOaynto
TemaTtnyeckun nnaH gucUUNIAUHbI/MOAYNS

KETPOHHBH
B_EPCHTET

AHATTAMECKAR CrCTEMA KPY

PerunctpaumnoHHbin Homep 936315 5AE
il YHH

Crtpanunua 4 us 11. — o

o
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Buabl 1 yachbl
Pasgmen ayauTopHoOW paboTbl,
Hepens MX TPy AO0EMKOCTb Tekywume copmbl
N ‘D'"Kn"(")':lr;;}r;”b'/ C("w'echcemecrpa (B yacax) KOHTpOnsi
Nekumm MpakTnyeckmelllaboparopHbie
3aHATUA pa601b|
Tema 1. JlnuHelHble
cTaunoHapHble
MalLlH
1.[TPOLIECCEI. Monenm 2 1-2 3 6 0 ggu:HM:e
‘laBTOpErpeccuu,
CKOnb3sLero cpenHero,
CMellaHHble.
Tema 2. Heobxoaoumble
CBELEHMNS U3 YCNOBHbIX nomMallHee
2.|MareMaTtmnyeckumx 2 3-4 3 6 0 3apaHve
0XupaHun n Teopun
MapTMHIranos.
Tema 3. ['ayccoBckue n nomaiuHee
3.|ycnosHo-rayccosckune 2 5-6 3 6 0 3amaHve
Monenu.
Tema 4. HennHenHbl
SNnHENHBIe noMallHee
4 [cTOXacTMHeckme 5 2.8 3 6 0 sananme
‘lyCnoBHO-rayccoBckue
mMonenm.
Tema 5. Kputepuin ons KOHTpONbHas
5.|npoBepkn runoTesbl 2 9-10 3 6 0 paboTta
BONATUNbHOCTW.
Tema . Itorosas 5 0 0 0 9K3aMmeH
" |dopma KoHTpOnNA
Wtoro 15 30 0

4.2 CopepxaHvue oUCLUNMUHbI

Tema 1. JIuHenHble cTaumoHapHble npoueccbhl. Moaenu asToperpeccumn, CKosnb3sLlero
cpenHero, CMeLLlaHHble.

JIeKLMOHHOoe 3aHsitne (3 4aca(os)):

OnpegneneHve 1 CBOMCTBA CTaUMOHapHbIX Npoueccos. Mogenu, onvcbiBarowme ctaumoHapHble
npoueccol - AR(p), MA(q), ARMA(p,q). Ycnosusa ctaunmoHapHOCTU, AMHAMUYECKOe noBeaeHne,
OLIEHKWN HEM3BECTHbIX MapamMeTpoB MOLENEN.

npakTtnyeckoe 3aHsitne (6 4yaca(os)):
Ycnoeusi cTauMoHapHOCTU, AUHAMMYECKOEe NoBeAeHNe, OLIEHKM HEN3BECTHbIX NapaMeTpoB MOLENEeN.

Tema 2. Heo6xooumbie cBeAEHUSI U3 YCNIOBHbIX MaTeMaTU4eCKMNX OXULaHUA U Teopum
MapTUHranos.

JNIeKLMoOHHoe 3aHsitue (3 4aca(os)):

OnpepneneHne 1 CBOMCTBA YCNOBHbIX MaTeMaTUYECKNX OXNOAHWIA OTHOCUTENbHO pasbueHunii n
anrebp Ha KOHEYHOM BEPOSITHOCTHOM MPOCTPaHCTBE.

npakTnyeckoe 3aHsitne (6 4aca(os)):

PeweHne npunuMepos Mo BblHNCTIEHUIO YCNTOBHbIX MaTeMaT4eCKnx O)KVI,EI,aHVII7I.
Tema 3. NayccoBckue U yCNOBHO-rayCCOBCKUE MOAENN.

JNIeKLMOHHOe 3aHsiTne (3 4aca(os)):

Onpe,ueneHme rayCCOBCKUX MOgenen. PaCCMOTpeHVIe anbTepHaTuUBbl 0N ONMCaHUA
HecTauMOHapHbIX Mogenen.

npakTudeckoe 3aHsitne (6 yaca(os)):

PerunctpaumnoHHbin Homep 936315 5AE
CtpaHnua 5 ns 11. 111 VHI:I
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Mporpamma gucumnnuHel "drHaHcoBas skoHomeTpurka"; 010400.68 MNpuknagHas Mmatematuka u MHopMaTka; OOUEHT, K.H. (LOLEeHT)
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[MpoBepka rmnoTesbl 0 rayCCoOBOCTU AAHHbIX - MOCTPOEHNEe NOBEPUTENbHbIX UHTEPBASIOB,
BblYMCNEeHne KoapduumeHTa aKkcLecca.

Tema 4. HennHenHble cToxacTMyeckue yCnoOBHO-rayCCOBCKMe MOAesN.
neKuMnoHHoe 3aHsiTne (3 yaca(os)):
Mogenu ycnosHon HeogHopogHocTn - ARCH, GARCH.

npaktnyeckoe 3aHsitne (6 4aca(os)):

OueHka napamMeTpoB MoAenenn METOA0M MOMEHTOB.

Tema 5. Kputepun ans npoBepkun runortesbl BONATUbHOCTM.
JNIeKLMoHHoe 3aHsiTne (3 yaca(os)):
Mpouenypa "nesonatnnnzaumn” n KPUTEPUIA ONg NPOBEPKU rMNOTE3bl OAHOPOAHOCTN MOMEHTOB

BTOPOro nopsiaka.

npaktnyeckoe 3aHsitne (6 4aca(os)):

HanvcaHne nporpaMmbl 4ns NPOBEPKM rMNoTe3bl 0AHOPOLAHOCT MOMEHTOB BTOPOro nopsiaka.

4.3 CTpyKTypa u copepxaHue caMOCTOATE/IbHOM paboTbl AUCLUNNIUHBI (MOAYNS)

CrtpaHunua 6 ua 11.
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Buabi
N Pasnen Cemectp Henens camocTosﬁeanoﬁ TpynmoeMKocTb g%%%:;:g:;gzg;
AucumnnuHel cemecTpa pabortbl (B yacax) 6
CTyOeHTOB paboTb!
noAroToBKa oMawHee
Tema 1. JluHelnHble foMalHero / 3apaHve
3apaHus
cTaunoHapHble
1 [npoueccsl. Mopenu 5 1.5 pﬁﬁgfggjo
aBToperpeccun,
CKOfb3sWwero cpenHero, HOPManneHOCTH 6 oT4yer
CMelaHHbIe. peanbHbIX
JPUHAHCOBbIX
OaHHbIX
noAroToBKa oMawHee
JoMallHero 6 3anaHne
3apaHus
yTeHne
Tema 2. Heobxoonmble nmTeparypsbl no
cBeEeHNA N3 YCNOBHbIX KOHEYHbIM
.MaTematnyeckmnx 2 3-4  |mapTuHranam, rno
OXuUpaHui n Teopmn nocnenoBaTenbHQCTAM 6 oTyer
MapTUHranos. Crny4anHbIX
BeNMYNHIO
obpasyowmx
mMapT
noaroToBKa noMawHee
JoMalHero 7 sanaHne
3apaHus
Tema 3. Mayccosckue u npnseneHne
lycnoeHo-rayccosckue 2 5-6 |PE€abHbIX
MOLENM. OaHHbIX K BUOY,
Korga OHu 6 oTyet
obpasyioT
YCNOBHO-rayCCOBGKYO
mMonenb
PeructpaumnoHHbiin Homep 936315 OBAEKTPOHHBIH
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Buabi
N Pasnen Cemect Hepens | camocTtositenbHon [TpyAoeMKoCTb gﬁ%ﬁ:;ﬁ?:;ﬁﬁg;
JOuCLMNANHDI Pcemectpa pa6oTb (B yacax) a6oTbl
CTyAOeHTOB P
mMozennposaHue
Tema 4. HennHelnHble YCNOBHO-rayCCOBGKUX 6 oTyeT
4 [cTOXacTMYeCKme 5 2.8 Moaenen
"lyCnOBHO-rayccoBckume noaroToBka
MoOenu. JomalluHero 7 ggz;:JMHeee
3adaHus
noaroToeka K
N KOHTPONbHas
KOHTPOJIbHOW 6 06 ponbHa
paboTte pabora
Tema 5. Kputepuinn ons nposepka
5.[NpOBEPKN rMNoTe3bl 2 9-10 [runotesbl
BONATUbHOCTMW. BONATUNbHOCTU
TyeT
pearnbHbIX 6 oTHe
OaHHbIX, BbIBOAbI
Ntoro 63

5. O6pa3oBatesnibHbie TEXHONOrMN, BK/IlOYasi MHTEPaKTUBHble (hopMbl 06yueHuUst
Obpa3zoBaTtenbHble TEXHONOrM
YteHune nekuuii No OaHHON ANCUMMNMHE NPOBOAMTCS TPaAMUMOHHBIM CrocoboM.

CTyneHTaM npenocTaBnseTcs BO3MOXHOCTb /19 CaMONMOAroTOBKM M MOArOTOBKM K 9K3aMeHy
NCNONb30BaTb 3NEKTPOHHbIA BAPUaHT KOHCMEKTa Nekun, NoAroToBNEHHbIN NpenoaasaTesieM B
COOTBETCTBUE C M1aHOM NeKuUuii.

Mpu paboTe ucnonbayeTtcsa Onanoroas opma BeaeHNs NEeKUMIA C MOCTAHOBKOW M peLleHneM
npobnemMHbIx 3a8a4, 06CyXAeHNEM ANCKYCCUOHHBIX MOMEHTOB U T.4,.

Mpu npoBeneHNM NPaKTUYECKMX 3aHATUIN CO3[AIOTCS YCNOBUS ANS MAKCUMaNbHO CaMOCTOSTENIbHOMO
BbINONHEHMS 3a8aHnii. NoaToMy Npy NPOBEAEHMMN NMPAKTUYECKOr0 3aHATMS NpenoaaBaTento
peKoMeHLyeTCs:

1. MNpoBecTu aKcnpecc-onpoc (YCTHO UK B TECTOBOM OOPME) MO TEOPETUYECKOMY Matepuany,
HeobxoMMOMY A5 BbINOMHEHMS paboThl (C OLLEHKON).

2. MpoBepnTb NPaBWIbHOCTb BbINOMHEHNS 3a4aHWiA, NOArOTOBIEHHbIX CTYAEHTOM AOMa (C OLLEHKOM).

NMio6oli NpakTUYeckoe 3aHATUE BKIOYAET CAMOCTOATENbHYO NPopaboTKy TEOPETUYECKOro
Martepuana v usy4eHvie MeToouky peleHnst TUNYHbIX 3aaad. HekoTtopble 3amayn cogepxar
3NeMEeHTbI Hay4YHbIX UCCeA0BaHWi, KOTopble MOryT noTpeboBath yrnybneHHoW CaMOCTOATENbHOM
npopaboTkn TEOPETMHECKOro MaTeprana.

MNpu opraHv3auny BHeayAUTOPHON CaMOCTOSTENbHON paboTbl MO AaHHOW AMCLMNINHE
npenogasaTesnio PeKOMeHIyeTcs NCMonb3oBaTh cneayoume ee oopMbi:

- peweHne CTyAeHTOM CaMOCTOSITENbHbIX 3aA4a4 0ObIYHON CNOXHOCTW, HAMpPaBNeHHbIX Ha
3akpenneHve 3HaHNn 1 YMEeHWU;

- BbINMONMHEHne nHonemnayalnbHbIX 3a4aHnin NOBbIWEHHOM CNOXHOCTH, HanpaB/iEHHbIX HA pa3BUTnE y
CTYyOEHTOB HAay4YHOIro MbllWNneHnsa n NHNMUMaTuBhbl.

6. OueHOUYHble CpeacTBa OJ1s TEKYLLLero KOHTPOJS yCrneBaeMoCTy, NPOMEXYTOYHOMU
aTTecTauum rno UToram OCBOEHUS OUCLMIMIIMHBI U y4ebHO-meToanyeckoe obecneyeHme
CaMOCTOSITE/IbHOW paboTbl CTYAEHTOB

Tema 1. JIuHenHble cTaumoHapHble npouecchl. Moaenu asToperpeccumn, CKonb3sLlero
cpenHero, cCMeLLlaHHble.

LoMallHee 3afaHne , NpUMeEpPHbIe BOMPOCHI:

PerunctpaumnoHHbin Homep 936315 5AE
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[MoaroHka NMHEeNHbIX CTauMOHaPHbIX NPOLECCOB.
OT4YeT , NPUMepPHbIEe BOMPOCHI:
MMCbMEHHbIA OTYET, BbINONHEHHbIN B cpene EXCEL no npoBepke HOPManbHOCTU AAHHbIX

Tema 2. Heo6xoaumbie cBeAEHUS U3 YCNIOBHbIX MaTeMaTU4eCKNX OXULaHUIA U Teopum
MapTUHranos.

JoMalHee 3aJaHune , NpuMepHble BOMpPOCHI:

PeweHne npuMepoB Ha NOCTPOEHNE MAPTUHIaNoB 1 CybMapTUHranos.

OTYeT , NPUMEpPHbIe BOMPOCHI:

MWCbMEHHBI OTYET MO NpuMepam pasnoxeHns yba cybmapTtuHrana

Tema 3. NayccoBckue U YCNOBHO-raycCcCoBCckue moaenu.

JoMallHee 3agaHune , NpuMepHble BOMpPOCHI:

Hanucanue pedepara no reme "OCHOBHbIE OTNIMYNS rayCCOBCKUX N YCNIOBHO-FayCCOBKCKMX Mogenen”
OTYeT , NPUMepPHbIe BOMPOCHI:

MUCbMEHHBIA OTHET, BbINOMHEHHbIN B cpefe EXCEL no mogensm ¢ HeOAHOPOAHbIMUA AUCAEPCUAMM
Tema 4. HenuHenHble cToOXacTuyeckue yCnoBHO-rayccoBCcKue Moaenu.

JoMallHee 3aaaHune , npuMepHble BONpPOCHI:

[MoaroHka NMHENHbIX HecTaLMOHaPHbIX MOOENeN.

OTYeT , NPUMepPHbIe BOMPOCHI:

MUCbMEHHbIA OTYET, BbINONHEHHbIN B cpene EXECL no mogensam ARCH, GARCH

Tema 5. Kputepun ans nposepku runoresbl BONaTUIbHOCTW.

KOHTponbHas paboTta , NpUMepHbIE BOMPOCHI:

VccnenosaHue npouenypsb! "gesonatmnnsaumn” BpeMeHHOro psaa.

OTYeT , NPUMEpPHbIe BOMPOCHI:

MMUCbMEHHbIN OTYET, BbINONHEHHbIN B cpene EXCEL no kputepuio NpoBepkn rmnotessbl
BONATUNbHOCTHN

Tema . UToroeas doopma KOHTpons

[MpvMepHble BOMPOCHI K 3K3aMeHy:

Bonpochbl kK 3k3ameHy

1. CTaumnoHapHble cnyvyariHble NpoLecchl.

2. JInHenHble cTaunoHapHble Mogenu.

3. OueHka Hen3BeCTHbIX NapaMeTpoB NMUHENHBbIX MOLENEN.
4. lNogroHka v NporHo3upoBaHue.

5. MpencTtaeneHune ueHbl akumn. Jlorapudommuyeckas npubblinb. MpeanonoxeHnst 0 HopManbHOCTU U
He3aBMCKMMOCTW norapudommyeckux npunbbinein. MaptuHranbl, cybMapTUHranbi.

6. Pasnoxexve [yba nnsi cybmaptuHranos. KsagpatuyHas Bapyauus MapTUHrana ee cessb ¢
BONATUNBHOCTbIO.

7. MapTuHran-pasHocTu, nokanbHble MapTUHranbl U MapTUHranbHble Npeobpas3oBaHus.
Ncnonb3oBaHve MapTuHranbHbIX NpeobpasoBaHnii u pasnoxeHus [yba B 3agadax ons cnydaHbix
6nyxaaHui.

8. JlnHenHble cTaumoHapHblie mogenn. Moaoenu asToperpeccum

9. "ayccoBckuMe 1 YCNOBHO raycCoBCkMe Mogenu

10. Y70 Takoe norapudommnyeckas npubbinb?

11. Kak npoBepuTb, NPUHALNEXWUT N1 pacnpeneneHne aHHbIX K Knaccy HopMasbHbIX?

12. Kak npoBepnTb HE3aBUCUMOCTb OAHHbIX?

13.0n5 Kaknx nocnenoBaTelbHOCTEN ClyYaiHbIX BENMUYUH MPUMEHUMO pasnoxeHune Llyba?
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14. Yto Takoe kBagpatuyHas sapuauns maptuHrana?

15. Kak cBa3aHbl kBagpatmyHasa sapuauns ons MapTuHrana u BonatuibHOCTb?

16. YTo Takoe ctoxacTnyeckas BONaTtuibHOCTb?

17. Y70 Takoe MapTUHran-pasHocTb?

18. Kak cBsi3aHbl MapTuHran u MapTuHran-pasHocTb?

19. Yto Takoe MapTuHranbHoe npeobpasoBaHme 1 NOKanbHbIA MapTuHran?

20. Yto paet onpeneneHne MapTMHranbHOro npeobpasosaHns?

21. Y10 Takoe ycnoBHO rayccoBckast Moaenb?

22. Yt0 Takoe npouecc cToxacTu4yeckor BonaTunbHOCTN?

23. Yo Takoe npouecc ARCH BToporo nopsaka?

24. Yto Takoe npouecc GARCH Btoporo nopsaka?

25. Kak oueHuBatoTCca HemsBeCTHble napameTpbl HenvHenHbix ARCH monenen?

26. Kakue momenu npurogHbl AN UCCNenoBaHMS KBaAPATOB OrapuOMUYeCcKnx npubbinein?
27. Kakue ceonictsa nmetot mogenu ARCH?

28. Kakue ceonctsa umetot mogenu GARCH?

29. Kakve csowctsa umetot SV-mogenun?

30. Kak oueHuBatoTCca HemsBecTHble napameTpbl HennHenHbix ARCH n GARCH mognenen?
23. Kakue oueHkn BonaTnnbHOCTM MOXHO NPUMEHATL??

31. Kakon kpuTtepuini MOXHO UCNONb30BaTh A5 NPOBEPKM BONATUIbHOCTA AAHHbIX?
32. Yto Takoe b6enblit wym?

33. Kakoi cnyyariHblin npouecc Ha3biBaeTCcs cTauMoHapHbIM?

34. Y10 Takoe npouecc aBToperpeccumn BToporo nopsaka?

35. YTo Takoe npoLecc CKonb3sWero CpefHero BToporo nopsaka?

36. Kak 3anucbiBatoTcsa ypaBHeHus KOna-Yokepa?

37. Kak oueHunBatoTCa HEM3BECTHbIE NapaMeTpbl NMMHEHbIX Mogenen?

7.1. OcHOBHas nuTeparypa:

1. HoBukos, A. . SkoHoMeTpuka [OnekTpoHHbI pecypc] : Y4ebHoe nocobue / A. V. Hoeukos. - M.:
M3partenbcko-Toproeas kopnopauus "Hawkos n K-", 2013. - 224 c.

http://znanium.com/bookread.php?book=415339

2.Bypaenes A.W. OkoHomeTpuka. - M.:BuHom. JlabopaTopus 3HaHuit, 2012. - 164 c.- Pexum
noctyna: http://e.lanbook.com/view/book/4420/

3.MeTonbl akoHoOMeTpukn: YuebHuk / C.A. AiiBassiH; MockoBckas wkona akoHoMuku MY nm. M.B.
JlomoHocosa (MW3). - M.: Maructp: UH®PA-M, 2010. - 512 c.: 70x100 1/16. (nepenneT) ISBN
978-5-9776-0153-5, 1500 aka.

http://www.znanium.com/bookread.php?book=196548

4.KomnbloTepHble TEXHONOMMN aHann3a AaHHbIX B 3koHoMeTpuke / .M. LaiinTtberos. - 2-e uag.,
ncnp. u gon. - M.: Bysosckuii y4ebHuk: MIHPPA-M, 2010. - 578 c.: 70x100 1/16. - (Hay4Hast kHura).
(nepenner) ISBN 978-5-9558-0191-9, 700 aka.

http://www.znanium.com/bookread.php?book=251791
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7.2. lononHutenbHasa nuteparypa:

1. OcHoBbl akoHoMeTpukmM B nakete STATISTICA.: YuyebHoe nocobue / K.3. MNMnoxoTHUKOB. - M.:
By3zoBckuit y4ebHuk, 2010. - 298 c.: 60x90 1/16 + CDROM. (nepennet) ISBN 978-5-9558-0114-8,
2000 aks.

http://znanium.com/bookread.php?book=177719
2.OKoHOMeTpUKa: y4ebHVK Ans CTyOEHTOB BbICWMX y4eOHbIX 3aBeaeHuii no cneunansHocT 061700

"Cratnctuka" / [U.N. Ennceesa n gp.]; nog pea. .. Enuceesoir.?2-e nsa., nepepab.
non..?Mocksa: ®uHaHcbl 1 ctatuctuka, 2008.7574,[1] c.

3.MpakTukym no akoHomeTtpuke / MNMop pen. N.N. Ennceesoi - 2-e nsg.- M.: duHaHCbI 1 CTaTUCTMKA,
2005.-192c.

7.3. UHTepHeT-pecypcCbl:
OcHoBbl TOProenv BonatunbHOCTbIO - http://whatisbirga.com/bensignor60.html
canT cpnHaHCOBbIX AaHHbIX - http://www.finam.ru/analysis/profile041CA/default.asp

Crtparerns ?Toproens BONatuibHOCTbIO? -
http://www.aton-line.ru/study/elearning/elearning_06/futures_market04/

4TO XOaTb OT BONaTUNbHOCTK - http://superinvestor.ru/archives/714
4TO TakKoe BonatunbHOCTb - http://dic.academic.ru/dic.nsf/fin_enc/21264

8. MarepuanbHo-TexHU4yeckoe obecrneyeHne QUCLMUNINHbI(MOAYNS)

OcBoeHune ancumnnuHbl "drHaHcoBas SKOHOMETpUKa" npeanonaraeT UCMonb3oBaHUe Cneayowero
MaTepuanbHO-TEXHNYECKOro obecneyeHus:

KomnbtoTepHbIli knacc, npeacraensowmii coboi paboyee Mecto npenogasaTens n He MeHee 15
paboyrx MECT CTYAEHTOB, BK/IOHAIOLWMX KOMMbIOTEPHbINA CTOM, CTYN, NEPCOHANbHbIA KOMMbIOTEP,
NMLEH3NOHHOE NporpaMMHoe obecneyeHre. Kaxablii KOMAbIOTEP MMEET WNPOKOMONOCHBIA JOCTYN B
ceTb NHTepHeT. Bce koMnbioTepbl NOAKMOYEHbI K KOPNOPaTMBHOM KOMMboTEPHON ceTn KDY n
Haxo4saTCS B €4MHOM OOMEHE.

Jlekummn no gucumnnmHe NnPoBOOATCA B ayaNTOPUN, OCHaleHHOW OOCKOM 1 MenoMm (MapKepOM). Bce
pa6OTbI Nno NccnenoBaHuo peanbHbIX PUHAHCOBBIX OaHHbIX NPOBOASAATCS B KOMMbIOTEPHOM Knacce.

Mporpamma coctaeneHa B cootBeTcTBUM ¢ TpeboBaHusMm ®rOC BIMO n yyebHbIM NnaHoM no
HanpasneHnto 010400.68 "MpuknagHas matematmka n HgopmaTuka" n MarmcTepckonm nporpamme
MaTemartumyeckoe 1 MHPOpPMaLUMOHHOe obecneyeHne aKOHOMNYECKOW OEeATENbHOCTU .
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