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AHHOTAIIUA PABOYEN ITPOTPAMMBI JIUCHUTLIAHBI

51.0.0339KOHOMETPHUKA (ITPOJABUHYTHI YPOBEHD)

ABTOp:

Kon u HamMeHOBaHHe HaNpaBJIeHUs NOATOTOBKH, mpo¢puas: 38.04.01 DxoHomuka
[Tpoduns «KopriopaTuBHas SKOHOMHUKA

KBanudukanus (creneHp) BHIMYCKHUKA: MarkucTp

®opma 00yueHHs: OUHAsL, OUHO-3a0YHAS

Lesab ocBOeHUS TUCHMIJIMHBI:
ChopmupoBaTh KOMIETEHITUIO B 00J1aCTH KOMMYHHKAIMH B YCTHOW M MUCBMEHHOM (popmax Ha
MHOCTPAaHHOM SI3bIKE JUIS peuieHus 3a1ad npodeccuonanbroit nesrensaoctr: OITK OC-3, OIIK
OC-5

Ilinan kypca:

Tema 1. Ouenka cucreM ypaBHEHUI

MHK nnst cuctem ypaBHEHUH. DK30T€HHOCTh OOBACHSIOMIMX IMepeMeHHbIX. CTporas
9K30r€HHOCTh. [IpuMepsl cuctem: BHelHe He cBsizaHHble ypaBHeHHs (SUR). Ouenka BHelIHe He
CBSI3aHHBIX YPaBHEHUI C OTPAaHUYEHUSIMU Ha TapaMeTPBbI.

OneHka cucTeM YypaBHEHUH C TIOMOIIBIO HMHCTPYMEHTAJIbHBIX IEPEMEHHBIX. 2-
cryneHuaTsiii U 3-ctyneHuatslii MHK nns cucrem ypaBHeHuid. OO6001EHHbIM METOI MOMEHTOB.
Br160op MeToa OLIEHKH CUCTEM.

CucremMbl OJHOBPEMEHHBIX YpaBHEHHUW. ODKOHOMMYECKHE 3aJaud, IPUBOMASIINE K
cUcTeMaM OJHOBPEMEHHBIX ypaBHEeHWH. MneHtndukanus. DdheKkTUBHAS OIEHKAa IMapamMeTpoB
cokparieHHoi Gpopmbl. HemMHEHHOCTH 110 HIOTCHHBIM ITEPEMEHHBIM.

Tema 2. Mopenu naHenbHBIX JAHHBIX

[IpobremMa mnpomyIIEHHBIX TMEepeMEeHHBIX. DUKCHpOBaHHBIE M CiydalHbIe 3((EKTHI.
[Ipennonoxenuss o0 omuOKax: cTporas W TONEPUOJHAS DSK30TCHHOCTh OOBSICHSIOIIUX
nepeMeHHbIX. OLEeHKH ypaBHEHHS B pa3HOCTIX. OIEHKM MaHeJIed CO CIyYalHbIMU U C
¢uxcupoBanubiMu dpdextamu. Tect Xaycmana. Kiactepuzarust HaOI01eHUHN.

Tewma 3. HemuueliHOCTh 1 0TOOD

JlMcKpeTHbIE 3aBUCUMBIC TepeMeHHble. JIuHeiHas Mopenb BeposTHOCTH. [IpoOur- u
gorut-moAenu. OneHka MeTOAOM MaKCHUMaJlbHOTO — mpapaononodus. MHokecTBeHHas
JIOTHCTUYECKAasi MOJIEIb. Y TOPSAA0YECHHBIC JIOTUCTHUECKUE U TPOOUT-MOAEIIH.

[len3ypupoBaHHbIE perpeccuy M HeciaydalHble BBIOOpKH. Tobut-monenu. CeneKkTuBHAS
BHIOOpKA, TECTUPOBAHUE U KOPPEKLIHSI.

[Ipobnema mu3aitHa SKCIIEPUMEHTOB U CaMOOTOOP. MeTOoMbI OIIEHKH C MCTOJIb30BaHHEM
propensityscore 1 HHCTpYMEHTAJIbHBIX IEPEMEHHBIX.

Tema 4. AnanTUBHBIE METO/IbI aHATIM3a BPEMEHHBIX PSIOB

CrnaxxuBanue BpeMEHHOro psna. lIporHo3mpoBanue OyaylIMx 3HAYCHUH BPEMEHHOTO
pana. Ckonwzsimue cpennue. Ounbtp Xoxapuka — Ilpeckorra. IIpocToe sKCIOHEHIMATBLHOE
CriiaXuBaHue. JIBOMHOE SKCIOHEHLHMAIBbHOE CriIakuBaHue, merol bpayna. Meron Xoubra.
Meron Xonbsta — Bunrepca. @unetp bakcrepa — Kunra. [IpornosupoBanue no moaensim ARMA,
ARIMA.

Tema 5. IlpuuuHHOCTH M O110YHAsT SK30T€HHOCTH

[Monatuss mpuuMHHOCTH 1O ['pelHmKepy M OJOYHOM SK30r€HHOCTH OJHOM TPYIIIBI
MIEPEMEHHBIX OTHOCUTENIBHO APYTOW FPYIIIbI NEPEMEHHBIX.
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Tema 6. Mertomomnorus BeKTOpHbBIX aBToperpeccuii (VAR)

Metononorus VAR. @yHKIMM HUMITYyJIBCHOTO OTKJIMKA U JAEKOMIIO3ULIUU IUCIEPCUN
ommOOK TporHo30B. [lpumepsl wucmongb30BaHUs MeTomonorud VAR s KOHKpETHBIX
CTaTUCTUYECKUX JTAHHBIX.

Tewma 7. baitecockuii moaxon. Beenenue B punbtp Kanmmana. baitecoBckne VAR

Cytp OaifecoBckoro monxoxa. Ilepexox OT ampuOpHOro pacrpeleneHus K
anocrepruopHoMy. CompspKeHHbIE — pacnpeneneHus. ballecoBckue TOYeuyHbIE OLIEHKH U
JIOBEPUTENIbHBIE HHTEPBAJIbI.

MeTopl oy4YeHHsT BBIOOPOK M3 allOCTEPUOPHOTO pactpeneieHus. CoMIUMpOBaHUE TI0
I'u66cy. Anroputm Metpononuca. Anroputm Metpomnonuca — ['acTunrca.

baiiecoBcknii MOAXOX B MOJENAX IpocTpaHcTBAa cocTosHMi. @Puibrp Kanmana.
Koncrpykuusa anropurma. @unbTpanus U criaaxuaHue. CTpyKTypHbIE MOJEIN BPEMEHHBIX
PAIOB.

baiiecoBckue VAR. Anpuopnoe pacnipenenenre Munnecotsl/JIuttepmana.

Tema 8. Henuneiinble MoJeny BpEMEHHBIX PSJIOB

Mopenu BpeMEHHBIX PSAOB € YCIOBHOHM rerepockenactuuHoctbio. Mogens ARCH, ee
Henoctatku. Mogemn AR/ARCH. O6o6mennas ARCH wmomens (GARCH). Mopenn
AR/GARCH. Mogens IGARCH. Mogenu ¢ a¢dpexrom peruara: EGARCH, TARCH.

Kommnonentnas GARCH. Moaens GARCH-in-Mean. Maoromepasie monenn GARCH.

DopMbI TeKyIIEro KOHTPOJISI H MPOMEKYTOYHOI aTTeCTAlHM:
Kon HaumenoBanue Koz srama Hanmenosanue 3tamna
KOMIIETECHIINH KOMIIETEHITHN OCBOEHHUS
KOMITETECHIINH

OCBOCHHA KOMIICTCHIINH

OIIK OC-3 | Cnocoben OIIK OC-3.1 Crioco0eH MHTEpIPETUPOBATH
MIPUMEHSTh JaHHBIEC PA3TUNYHBIX HCTOYHUKOB
IPOJIBUHYTHIE uH(pOpMANNH [T TPOBEACHUS
MHCTPYMEHTAJIbHbIC KOHOMUYECKHX PACUETOB
METO/IBI
HKOHOMHUYECKOTO
aHaIM3a IpU
peLIeHUH
NPAaKTHYECKHUX U
(nm)
UCCIIEI0BATEIBCKUX
3aja4

OIIK OC-5 | Cnocoben OIIK OC-5.1 Crioco0eH aHaJIM3UpOBaTh
UCTIOJIb30BaTh pa3UYHbIE HCTOYHUKA
COBPEMEHHEIE nH(pOpMaIy NPU PELLICHUN
nH(pOpMaITMOHHBIC MPAKTUYECKUX U (M)
TEXHOJIOTUH U MCCIIEIOBATENIbCKUX 3214
MPOTpaMMHEIC
CpeAcTBa pu
peleHUH
MPAKTUYCCKUX U
(nm)
UCCIIEI0BATEIILCKUX
3aja4




Pesynbrar opmupoBanust kommereHimn YK OC-1.1 Ha ypoBHE NaHHOW JUCITUTLIAHBI
obecrieunBaeTcs MyTeM POPMUPOBAHUS Y OOYHAFOIITUXCSI:

Ha ypPOBHE 3HAHUM:

- OCHOBHbIC HAIlpaBJICHUS M PE3YJbTaThl HCCIEIOBaHHM, MyOIMKYEeMbIX B BEAYIIHX
JKypHaJIax Mo UCCIEOBAHUSIM B SKOHOMETPHUKE;

- IEPCIIEKTUBHBIE METOIbI IKOHOMETPUUYECKOTO aHAJIN3a;

- TIOMYJSpHBIE MPOTPAMMHBIE MPOIYKTHI, MPUMEHSIEMbIEe Ui pa3padOTKU M aHalu3a
SKOHOMETPHUYECKUX MOJIETIEH;

Ha YpOBHE YMEHUI:

- CITIOCOOHOCTH TPUMEHSATH METOBI IKOHOMETPHUKH ISl TIOCTPOCHUS MOJICICH 1 aHaIn3a
3a/1a4, BOSHUKAIOIINX B MUKPO- M MAKPOIKOHOMUKE, B chepe PHUHAHCOB;

- HCIIOJIB30BaTh mporpammy Eviews uist pa3paOOTKH SKOHOMETPHUYECKHX MOJEICH U
OILICHKH MX Ka4ecTBa,

- Ha OCHOBE TIOJYYEHHBIX MOJEIEH CTPOUTHh TMPOTHO3BI PA3BUTHUSA KOHKPETHBIX
SKOHOMHYECKUX CUTYAaIIHH.

Ha YPOBHE HABBIKOB:

- BIIaJIETh COBPEMEHHBIMU CTIoco0aMu cOOpa TaHHBIX;

- IPOBOJUTH CAMOCTOSATEIbHYIO HUCCIIEI0BATENbCKYIO paboTYy.

OcHoBHasi iuTEpaTypa:

1. Komun K. Mukposkonomerpuka. Kaura 1 [DneKTpoHHBINH pecypc] : METOABI U HX
npumenenns / D. Komepon Komnun, [TpaBun Tpusenu K. ; mep. C. ABansH [u 1p.]. — DIeKTpoH.
TeKkcToBble AaHHble. — M. : Jleno, 2015. — 551 c¢. — 978-5-7749-0955-1. — Pexkum nocrymna:
http://www.iprbookshop.ru/77351.html

2. Komun K. Mukposkonomerpuka. Kuura 2 [OneKTpoHHBIA pecypc] : METOIbl M UX
npumenenust / D. Kamepon Konun, [TpaBun Tpusenu K. ; mep. C. ABansH [u 1p.]. — DIeKTpoH.
TeKcToBble AaHHble. — M. : Jleno, 2015. — 664 c. — 978-5-7749-0956-8. — Pexxum nocrymna:
http://www.iprbookshop.ru/77352 . html
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