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Magistra programma “ Finans$u vadiba”

STUDIJU KURSA APRAKSTS

Studiju kursa nosaukums

FinanSu modeléSana un prognozesana

Programma

FinanSu vadiba

Studiju gads 1.

Studiju limenis Magistra studiju programma
Studiju kursa kods MFV004

Studiju kursa docétajs/i Aivars Spilbergs
Kursa apjoms 6 KP

Studiju istenos$anas valoda | LatvieSu

Studiju kursa veids Obligats
(obligatais, izvéles)

Semestris, kad kurss tiek 1.

1stenots

Studiju kursa IstenoSanas | Docétaja klatbiitne

veids

Kursa 1stenoSanas merkis

Studiju kursa mérkis ir attistit prasmes un iemanas finan§u modelé$ana un
prognozésana, ka ar1 kvantitativo un kvalitativo metozu pielietoSana
uznémumu un finansu ieguldijumu vértibas noteikSanai.

Prasibas studiju kursa
apguves uzsaksanai

Ekonomika, finansu teorija, uzn€mumu finanses, finanSu instrumentu un
investiciju analize, statistika, ekonometrija un finan§u matematika.

Studiju kursa saturs

. FinanSu model&sanas pamatprincipi;

. Finansu parskatu model€Sanas un prognozesanas process;

. Laika rindu analizes metodes finanSu raditaju prognozeésanai;

. Regresijas analizes metodes finanSu raditaju prognozeSanai;

. FinanSu modeli uzp€émumu un ieguldijumu vértibas noteikSanai;
. Finan8u raditaju jutiguma analize;

. Scenariju analize ar finanSu modeliem;

. Monte Carlo simulacijas finanSu model€Sana.
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Studgjoso patstaviga darba
organizacija un uzdevumi

Students apmekle lekcijas, piedalas seminaros, izpilda patstavigos darbus.
Kopigo vértejumu studiju kursa apguvei veido: 65% studiju procesa laika
veiktie patstavigie darbi, 25% patstaviga darba rezultatu un secinajumu
prezentacija, 10% aktiva Iidzdaliba seminaros.

Planotas studiju formas un
macisanas metodes

. Studenta noslodze
Studiju metodes Pilns Taiks Talmaciba
Lekcijas 7.5% 10%
Seminari 2.5% -
Pastaviga darba sagatavoSana 37,5% -
Pastaviga darba prezentacija 2.5% 40%
Dar‘t?_s biblioteka, patstavigas 50% 50%
studijas
Kopa 100%
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Planotie studiju rezultati
(zinasanas, prasmes,
kompetences)

=

Spéja izvertét tautsaimniecibas nozaru attistibu.

2. Spgja iegiit un analizét informaciju/datus, kas iegtiti no specifiskam
datu bazém un registriem.

3. Spégjas izveleties atbilstoSas modeléSanas un prognozesanas metodes

uznémumu un ieguldijumu vertibas noverteésanai, logiski interpretét

iegtitos rezultatus.

Spé&ja prognozet ekonomikas un finansu tirgus attistibu.

Spgja izstradat darbibas attistibas scenarijus, pielietojot zinaSanas

dazadas jomas.
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Studiju rezultatu
vertéSanas metodes un
kriteriji

Studiju rezultati

Parbaudes forma L 2. 3. 4. 5.

Aktiva lidzdaliba seminaros ° ° ° ° °

Patstaviga darba rezultati un

— .. " ° ° ° . °
prezentacijas sagatavosSana

Darba rezultatu prezentacija ° ° ° ° °

Obligata un
papildliteratira

Pamata literatiira:

1.Benninga S. Financial Modeling. MIT Press, 4th ed., 2014.
2.Damodaran A. Investment Valuation. Wiley&Sons, 3 ed., 2012.
Papildu literattra:

1.Swan J. Practical Financial Modelling. Elsevier Butterworth
Heinemann. 2016

2.Rees M. Principles of Financial Modelling: Model Design and Best
Practices Using Excel and VBA, John Wiley & Sons, 2018

3.Hitchner J. Financial Valuation: Applications and Models, 4th ed., John
Wiley & Sons, 2017

4.Clark, T. E., McCracken, M. W., & Mertens, E. Modeling Time-
Varying Uncertainty of Multiple-Horizon Forecast Errors. The Review of
Economics and Statistics, 2020, 102(1), 17-33.

5.Jung, W., Lee, J.H. Quantile impulse response analysis with
applications in macroeconomics and finance. Advances in Econometrics,
2022.

6. Spilbergs, A. (2023). Financial services digitainability: financial
inclusion and efficiency in EU countries. WSEAS Transactions on
Business and Economics, 20, 128, 1448-1462.DOI:
10.37394/23207.2023.20.128

6. Spilbergs, A. (2022). Comparative analysis of non-performing
loans affecting factors in the Baltic States. Journal of Economic and Social
Development (JESD). Resilient Society, 9(1), 10-18.
https://doi.org/10.55539/jesd.9.1.2

7. Spilbergs, A. (2020) Non-Performing Loans Ratio Measurement
and Determinants Assessment. J. of Accounting and Finance, 20(8), 35 —
44,

8. Spilbergs, A. (2020). Residential Mortgage Loans Delinquencies
Analysis and Risk Drivers Assessment. Emerging Science Journal, 4 (2),
104-112. http://dx.doi.org/10.28991/esj-2020-01214.

9. Spilbergs, A., Fomins, A., Krastins, M. (2021). Impact of
macroeconomic factors on the MTPL insurance in Latvia. Littera Scripta,
14 (1), 149-163. https://d0i.10.36708/Littera_Scripta2021/1/12
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10.  Spilbergs, A., Fomins, A., and Krastins, M. (2022). Multivariate
Modelling of Motor Third Party Liability Insurance Claims. European J.
of Business Science and Technology, 8 (1), 5-18, DOI
10.11118/ejobsat.2022.002




