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KBanudukanus (crenesp) BbINYCKHUKA: MarucTp

@®opmMa 00YUeHHSI: OUHAS, 3a0UHAS

Ileab 0cBOEHUS AUCUMILIMHBI: CPOPMUPOBATH KOMIIETEHIINH, TTO3BOJISIONINE OLEHUBATH dPHEKTUB-

HOCTB TIPOEKTOB C yueTOM (paKTOpa HEONPEIEICHHOCTH; OLEHUBATh A(P(HEKTUBHOCTH MMPOEKTOB C yUYETOM
(akTOpa HEOoNpeIeIeHHOCTH; TOTOBUTh aHAIUTHYECKUE MAaTEPUAIIbI I OLIEHKU MEPONPUSATHIA B 00J1aCTH
HYKOHOMHYECKOM IMOJIUTHKH U IPUHATHS CTPATETUYECKUX PEIIEHUN HA MUKPO- U MaKPOYPOBHE; aHAJIN3H-
pOBaTh M UCHOJIB30BATh PA3IUYHbBIE HCTOYHUKH MH(POPMALIUU JIJIs IPOBEJCHNS SKOHOMHUYECKUX pacye-
TOB; CIIOCOOHOCTbH COCTABJIATH IPOTHO3 OCHOBHBIX COIIMAILHO-DKOHOMUYECKHUX TOKa3aTeNlen AeaTeIbHO-
CTH TIPEINPUATHS, OTPACIIH, PETHOHA U YKOHOMHKH B LIeJIOM. B paMKax yka3aHHBIX KOMIIETeHIUH: dop-
MHUPOBAHHAE METOJOJIOTUU U METOIUKHU IIOCTPOEHUS U IPUMEHEHHS JKOHOMETPUYECKUX MOACIIEN s
aHaJIN3a COCTOSHUSA U OLIEHKH NEPCIEKTUB Pa3BUTHsI JKOHOMUYECKHUX CUCTEM B YCIIOBUAX B3aUMOCBSI3EN

MEX]y UX BHYTPEHHUMH M BHEIIHUMHU (PaKTOPaMHU.

IIIAH KYPCA:

HaumeHoBaHue TeM
Ne ni/m Coaepixanue TeM (pa3aesnoB)
(pa3nesioB)

Knaccuueckas nuneiiHas MOJienb perpec-
cun. OneHKa METoJ0OM HaUMEHBIITUX KBaJIPaTOB.
BriBox MHK-onienok. MeTog MOMEHTOB — OII-
penenenue u npumep. [lonodpannbie 3HaYCHUS
u octatku. KauectBo mombopa. Koaddurmentsr
perpeccun, n3mMeHenue macmrabda. [Ipocretime
CIoCcOOBI yUeTa HETMHEHHOCTH. MOMEHTHI
MHK-o11eHOK, UX HECMEIIEHHOCTh, TUCTIEPCUs
orieHoK. O1ieHKa AUCTepCHy OMHOOK.

Perpeccuonnslii aHanu3 U dHI0-
TE€HHOCTh

Tema 1




Ne i/

HaumeHoBanue teM
(pa3aesioB)

Conep:xanue TeM (pa3aeioB)

Tema 2

OueHka cucTeM ypaBHEHUH

MHK 114 cuctem ypaBHEHH. DK30T€H-
HOCTb OOBACHAIOMUX nepeMeHHbIX. CTporas
AK30T€HHOCTh. [IpuMepsl CCTeM: BHEIITHE HE
cBs3anHble ypaBHeHus (SUR), manenpHbIC TaH-
HbIe. Bua MaTpuIlel KOBapuaIuy OMImoOoK.
Onenka 00peqnaeHHsIM MHK. Onreaka OMHK
u goctynabiMm OMHK. Acumnrornueckue
cBoiictBa. TectupoBanue runotes. OneHka
BHEIITHE HE CBA3aHHBIX YPABHEHHIA C OTpaHHye-
HUSIMHU Ha MapaMeTphbl.

OreHKa cUCTEM YpaBHEHUM C TOMOIIbIO
MHCTPYMEHTAJIbHBIX IEPEMEHHBIX. 2-
crynen4arsiii MHK nns cucrem ypaBHeHuit. 3-
cryneruatbiii MHK. OG001mennbIii MeTo1 MO-
MeHTOB. MaTpuiibl BecoB. OnTUMabHAs MaT-
puia BecoB. BeIOOp MeTo/1a OLIEHKH CHCTEM.
TectupoBanue runores.

CucteMbl OTHOBPEMEHHBIX YpaBHEHUH.
DKOHOMHYECKHE 3aJ1a4H, TPUBOISAIINE K CHCTE-
MaM OJHOBPEMEHHBIX ypaBHeHMH. M nenTudu-
Kanus. YcinoBus uckimodeHus. CokparieHHast
dbopma. JInnelinple orpaHUYeHUsT 00IIIET0 BU/IA.
YcnoBus uaeHTH()UKAINHN, OTCYTCTBUS UICH-
TU(QUKAIMK, TOYHOU UISHTH(OUKAIIUN U CBEPX-
uaentTupukanun. I ekTuBHas OLEHKA Mapa-
METpPOB cokpamieHHon hopmbl. Unentudukanus
HAa OCHOBE MPOM3BOJIBHBIX OTPAaHIUYECHUN MEXKTY
ypaBHeHUsIMH. W ieHTHUKAIUS HA OCHOBE OT-
paHUYEeHUN Ha MaTpULly koBapuauuu. Hemnn-
HEHHOCTH 10 SHJOTEHHBIM EPEMEHHBIM.

Tema 3

MOI[eJII/I IIaHCIIbHBIX JaHHBIX.

MotuBars: npodyiemMa MponyuieHHBIX Te-
peMenHbIXx OukcupoBaHHbIe Y)PEKTHI, CITydaii-
Hble 2QdexTrl. [Ipennonoxenns o0 ommoOKax:
CTporas 3K30r€HHOCTh OOBSICHSIOLINX MTEPEMEH-
HBIX, TOTIEPHOAHAS DK30T€HHOCTh. OLEHKH
ypaBHEHUSA B pa3HOCTAX. OLIEHKH MaHeIen co
ciryyaitHeIMU 3¢ hexramu. OLEHKH MMaHeneu ¢
¢uxcupoBanHbiME dPdexramu. Tect XaycmaHa.
Knacrepusauus HaOIr01€HUI.




Ne i/

HaumeHoBanue teM
(pa3aesioB)

Conep:xanue TeM (pa3aeioB)

Tema 4

Henuneiinpie Moaenu u oroop

JIMCKpEeTHbIE 3aBHCUMBIE TIEPEMEHHBIE.
Jluneiinast moaens BeposTHoCTH. [TpoOuT-
Mojienb. Jloructuueckast mozenb. OrieHka Me-
TO/IOM MaKCHUMAaJbHOTO MPaBA0no100us. DHI0-
T€HHOCTh B OOBSCHSIOUINX MIEPEMEHHBIX. MHO-
KECTBEHHAsl IOTUCTHYECKAsi MOJEIb. YTIOPsI0-
YEHHBIE JIOTUCTHUECKUE U TPOOUT-MOIEIH.

Llen3ypupoBaHHbIE pErpPecCUu U HECITY-
yaiinele BbIOOpKU. ToOuT-monenu. I'ereporen-
HOCTb U SH/IOT€HHOCTh B TOOUT-Moiensix. Ce-
JIEKTHBHAsI BEIOOPKA. TECTUPOBAHHUE U KOPPEK-
1[1sl CMEIIECHUS CEJIEKTUBHOM BHIOOPKHU

OreHka mporpamMm u 3kcriepuMenTos. [1po-
OJieMa JTM3aitHa SKCIIEPUMEHTOB M CaMOOTOOP.
MeTo1bI OIIEHKH ¢ UCTIOJIb30BaHUEM propensity
score. MeTobl OLIEHKH C UCIOJIb30BAHUEM HH-
CTPYMEHTAJIBbHBIX ITIEPEMEHHBIX.

Tema 5

AnanTUBHEBIE METOIBI AaHAIU3A
BpEMEHHBIX psioB. [Iporno3upoanue
o mozensiMm ARMA, ARIMA.

CrnaxxuBanue BpemeHHoro psnaa. [Iporuo-
3upoBaHKE OyIyIIUX 3HAYCHUN BPEMEHHOTO
pana. Ckonpssmue cpennne. unbtp Xoapu-
ka — [Ipeckorra. [IpocToe 3kCriOHEHIIUANIBHOE
criaxuBanue. J|BoMHOE SKCIIOHEHIHAILHOE
crilakuBanue, Meroz bpayna. Meroz Xoubra.
Merton Xonsra — Buntepca. @unstp bakcrepa
— Kunra. [IporuozupoBanue 1o MoJemnsim
ARMA, ARIMA.

Tema 6

[IpuunHHOCTD U OJI0YHAs HK30TeH-
HOCTb.

ITonsTHsa npuyuHHOCTH 11O I peliHKepy U
0JIOYHOM PK30TC€HHOCTH OJHOU T'PYIIIIHI TIEpe-
MEHHBIX OTHOCUTEJILHO JPYTOM IPyIIIbI epe-
MEHHBIX.

Tema 7

MGTOI[OJIOFHH BCKTOPHBIX aBTO-
perpeccuii (VAR).

Metononorus VAR u ee uHCTpyMeHTapuil
(byHKIIMM UMITYTTBCHOTO OTKJIMKA U JCKOMIIO-
3ULUH TUCTIEPCHiA OIMOOK MporHo30B). [Tpu-
MepBbI UCIIOJIB30BaHus MeTofosorun VAR st
KOHKPETHBIX CTaTUCTHUYECKUX JIAHHBIX, BO3HU-
KaIOUIUE IPH 3TOM 3aTPyTHEHHUS.




Ne i/

HaumeHoBanue teM
(pa3aesioB)

Conep:xanue TeM (pa3aeioB)

Tema 8

BatiecoBckuii moaxon. Beenenue B

¢meTp Kanmana. BaitecoBckue VAR.

CyTtbh 6aiieCOBCKOT0 MOAX0/a, €ro OTIH-
YHe OT YaCTOTHOTO (KJIACCHYECKOT0) MOAXO0/a.
[lepexo OT anpuOpHOTro pacnpepesieHus K arno-
crepruopHOoMy. COIpsKEHHbIE pacpeIeICHUsI.
baiiecoBckue ToueuHble OLleHKHU. bailecoBckue
JIOBEpUTEIIbHBIE HHTEPBaJIbI. baliecoBckas mmpo-
BEpKa rumnore3. baliecoBCckue BBIBOJbBI B MOJETU
HOpPMAaJIbHOW JINHEMHOM perpeccuH.

MeTo/1bI TOTYy4eHHS BEIOOPOK M3 aro-
CTEPUOPHOTO pacnpeneneHus. CaMImmpoBaHue
no ['n66¢cy. Anropurm Metpormnonuca. Anro-
put™m Metpononuca — ['actunrca.

baliecoBckuil moaxoa B MOJENSAX IIPO-
ctpaHcTBa coctosiHui. @unbtp Kanmana. Kon-
CTpyKuus anropurma. OUnbTpanus u Criiaxu-
BaHHe. CTPYKTYpHbIE MOJEIN BPEMEHHBIX Psi-
TI0B.

BaiiecoBckne VAR. Anpuopnoe pacnpene-
nenne Munnecotsl/JIutrepmana.

Tema 9

Henuneitnbie MoJenu BpEMEHHBIX
psn0B. Moienu BpEMEHHBIX PAIOB C
YCJIIOBHOM Te€TEPOCKETACTHIHOCTHIO

Mogaenu BpeMEeHHBIX PAJIOB C YCIOBHOM Ie-
TEPOCKEACTUYHOCTHIO; MOTUBALIUS K UX HUC-
nons3oBanmio. Monens ARCH, ee HegocTaTKu.
TectupoBanne Ha ARCH-3¢pdext. Monenu
AR/ARCH. CranagapTu3oBaHHBIE OCTATKH.
0O606mennas ARCH monens (GARCH), ee
MpeuMyIlecTBa U HepocTaTKu. TecTupoBanue
Ha GARCH >¢dexr. Monenn AR/GARCH.
Mopens IGARCH. Moaenu ¢ apdexrom prrya-
ra: EGARCH, TARCH.

Tema 10

JIpoOHO-UHTErpUPOBAHHBIE PSI/IbIL.
Henuneitnple npeobpa3zoBanus U e1u-
HUYHbIE KOPHUA. Ce30HHBIEC €UHNY-
HBIE KOPHH.

JpoOHO-UHTErprpOBaHHbIE BPEMEHHbIE
psanel. Mogens ARFIMA.

[TpoBepka runoTe3bl €IMHUYHOTO KOPHS
Y HEJIMHEWHBIE TPe00pa30BaHUsI BPEMEHHBIX
psanoB. Beibop Mexay mpoBepKoOi HaTH4us
€AMHUYHOTO KOPHSI B YPOBHSX U MPOBEPKON Ha-
JUYUS €TUHUYHOTO KOPHS B Jjorapudmax ypoB-
HEW.

MoTuBanus K paCCMOTPEHHUIO MOJIETIEN C
CE30HHBIMU €AMHUYHBIMU KOpHAMHU. [IpoBepka
TUIOTE3 O HATMYUH Y BPEMEHHOTO psiJia CE30H-
HBIX €IMHUYHBIX KOPHEH.




HaumeHoBanue teM

Ne ni/m (pasnenon) Conep:xanue TeM (pa3aeioB)
IIpakTrueckue BOIpOCHl KOMHTE- Meroas!l OLICHUBaHUSI TOJITOBPEMEHHOMN
IPAallMOHHOIO aHAJIN3a HECTALIMOHAP- | CBSI3U MEXKJy HECTAlMOHAPHBIMHA BPEMEHHBIMU
HBIX BPEMEHHBIX ps10B. /luHamuye- psaamu. OLieHUBaHUE B TPEYTOJBbHON MOJEIIN.

CKMI METOJI HAUMEHBIINX KBajpaToB | OlleHMBaHUE paHra KOMHTETPALIMU METOJIOM
NoxaHceHa. JImHAMHYECKHII METOI HaUMEHb-
KX KBaJapaToB. JluHaMU4eCcKuil METO1 Hau-
MEHBIIIUX KBaJAPATOB ISl KOMHTETPUPOBAHHBIX
PAIIOB MEPBOTO MOPSAKA HHTETPUPOBAHHOCTH.
JInHaMU4eCKUil METOJ HAMMEHBIINX KBaJApaTOB
JUISl CHCTEMbI KOMHTETPUPOBAHHBIX PSAJIOB, CO-
JepaKalen psaasl IEPBOTO U BTOPOIO MOPSIKOB
WHTETPUPOBAHHOCTH.

Tema 11

[TpomeskyTouHas arTecTalus IPOBOJUTCSA B (JOPME 3aUeTa U SK3aMEHa.
Texymias arrectanus 1Mo AUCHUILIINHE «DKOHOMETPHUKA» MPOBOIUTCS B (hOpME OLIEHKH U aHAJIHM3a
pe3yJIbTaTOB BHITIOJIHEHUS CTYJIECHTAMHU NMPAKTHUYECKUX 33JaHUN, KOHTPOJIBHBIX paboOT U TECTOB MO COOT-

BETCTBYIOIIUM TEMaM Kypca.
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