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Dunarncosas mamemamura u IKOHOMempuxka

1. MecTo n CTATyC JUCHUIIJIMHBI B CTPYKTYpP€E OCHOBHOI I[pO(l)e(!CI/IOHaJ'[LHOﬁ 06pa30BaTeJ’lLHOﬁ nporpaMmmbl HOATOTOBKHA Marucrpa

Craryc AUCLMIUIUHBL: 00A3amenbHasl
Tpumectp: 2

2. Bxoanble TpeOGoBaHNsl (PEKBU3UTHI) 1JIs1 OCBOECHMS U CHUIITHHBI

s ycnewino2o ocgoenuss 0aHHO20 Kypca mpeoyromcs 3HaHus U YMeHUsl, NOTYYeHHble 8 CLe0YIOWUX OUCYUNIUHAX.

— OCHOBBI TEOPUH BEPOSITHOCTENH U MAaTEMAaTUYECKOU CTATUCTUKHI

— BBeneHne B 5KOHOMETPUKY ITPOCTPAHCTBEHHBIX TAHHBIX

— ba3oBasg matemaTtnka

— 3MHI/IpI/I‘ICCKI/Ie U CTaTUCTUYCCKHUEC METOABI B (1)I/IHaHCB,X

3. HnaﬂnpyeMble pe3yabTaThbl 06y‘l€HI/IH o JTMCIHMIIJIMHE, COOTHECCHHBbIE C TpeﬁyeMbIMI/I KOMIIETCHIUUSMHU BBIMMYCKHUKOB

KoMnereHun BbINYCKHUKOB (KOAbI)

HNuaukaropsl (Moka3aresin) J0CTHKEHUS
KOMIIETeH Ui

I[lnanupyemble pe3ybTaThbl 00yUeHHs 10O
AMCHMILINHE (MOIYJII0), CONPSKEHHBbIE C
KOMIIETeHIIUAMH

MIIK-1 MIIK-1.U-1. TIpoBoaUT aHaJIU3 TEKYIIETO MIIK-1.1-1.3-1. 3HaeT coBpeMEHHBIE METObI
COCTOSIHUS M TEHJCHIIMH (PUHAHCOBOTO phIHKA B aHaJIn3a (PMHAHCOBOT'O PHIHKA U €r0 COCTaBIISIOLINX,
LIE€JIOM U OTIEJIBHBIX €r0 CETMEHTOB, TOTOBUT U TpeOOBaHMA K OJATOTOBKE OTYETOB M MaTepUalIOB
COOTBETCTBYIOIIIME OTYETHI U MaTepUaIIbI BBICOKOT'0 MTPO(heCCHOHATIBHOTO YPOBHSI
MIIK-1.1-1.Y-1. YMeeT npuMeHATb COBPEMEHHBIE
METO/Ibl aHaJIM3a (PMHAHCOBOI'O PHIHKA U €0
COCTaBJISIOLINX
MIIK-2 MIIK-2.11-1. PykoBoaut pa3paboTkoii MIIK-2.11-1.Y-2. YMeeT pacuuTbIBaTh OCHOBHBIE
(UHAHCOBON MOJIUTUKU U CTPATETUU PA3BUTHUS MoKa3aTesu, MpUuMeHsieMble Ui (PMHAHCOBOU
(bMHAHCOBBIX UHCTUTYTOB, B TOM YHCIIE MOJINTUKU U CTPAaTernuu B (UHAHCOBBIX MHCTUTYTaxX
(UHAHCOBO-KPEIUTHBIX U CTPAXOBBIX; UX
OTJIENbHBIX NMOAPA3ICICHUN
MIIK-3 MIIK-3.1-1. OnpenensieT (pakTopbl BHEHUIHEH U MIIK-3.1-1.YV-1. YMeeT BbISABIATH Haubosiee
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BHYTPEHHEHU CPeibl, BIUAIOLINE HA AEATENbHOCTD
(UHAHCOBOIO UHCTUTYTA

Ba)XKHBIE (DAKTOPBI U COOBITHS, BIUSIOIINE HA
NesITeIbHOCTh (PUHAHCOBOIO MHCTUTYTA U PUCKH, C
HHUMH CBSI3aHHBIC

MIIK-6 MIIK-6.U-1. IIpoBoauT anasmtuueckyro padoty, | MIIK-6.1-1.3-1. 3HaeT MeTOIbI IPOBEICHUS
CBSI3aHHYIO C (PMHAHCOBBIMH U CTPAXOBBIMHU aHAJTUTHYECKON pabOThI, CBSI3aHHOM ¢
aCreKTaMH JIeATeIbHOCTH OpraHU3allHii, B TOM (hMHAHCOBBIMU U CTPAXOBBIMH aCMEKTaMU
grcie (UHAHCOBBIX HHCTUTYTOB M YACTHBIX JIUI] JESATEIbHOCTH OpraHu3aluii, B TOM YUCIIE
(hMHAHCOBBIX MHCTUTYTOB U YAaCTHBIX JIUI
MIIK-6.1-1.Y-1. YmeeT ananu3upoBaTh
(bMHAHCOBBIE U CTPAXOBBIEC ACMIEKTHI IEATEIHbHOCTU
OpraHu3aIyii, B TOM YuCIie (MHAHCOBBIX
UHCTUTYTOB M YaCTHBIX JIMII
OIIK-2 OIIK-2.1-1. [IpumeHsieT COBpPEMEHHbIE METO/1bI OIIK-2.11-1.3-1. 3HaeT coBpeMeHHbIE HHCTPYMEHTBI
aHaJlu3a, B TOM YHUCIIE C UCTIOIb30BAaHUEM U METObl PKOHOMUYECKOTO U (PUHAHCOBOTO
MHTEIUICKTYaJIbHBIX HH(POPMAIIMOHHO- aHaJIM3a, B TOM YHUCIIE C UCIOIb30BaHUEM
AQHAJIUTUYECKUX CUCTEM, UCKYCCTBEHHOTO UHTEIJIEKTYalbHBIX HHPOPMAIIMOHHO-
MHTEJJIEKTa U MAlIMHHOTO 00Y4YEeHMsI, TEXHOJIOIMH | aHAJIUTUYECKUX CUCTEM, HICKYCCTBEHHOT'O
Big Data nns npuxiagasix v pyHIaMEHTaIbHBIX | MHTEJUIEKTA U MAIIMHHOTO O0y4YeHUs, TEXHOJIOTUU
HCCIIEN0BAHUI Big Data nns npuxiiagasix 4 QyHAaMEHTaIbHBIX
UCCcleIoBaHUN B 00J1acTH (PUHAHCOBBIX OTHOLIEHUH
OIIK-2.1-1.Y-2. YMmeeT noiab30BaThCs
UH(POPMALIMOHHO-aHAIUTHYECKUMH 0a3aMu U
HaxO0JIUTh HEOOXOUMYIO HH(POPMAIIHIO B
COOTBETCTBHUHU C pelIaeMOH 3a1a4eit
OIIK-3 OIIK-3.11-1. [leMOHCTpHUpYET 3HAHUE U OIIK-3.11-1.3-1. 3Haer k1accuueckue JOruuecKue

MMOHMMAaHHUE COBPEMEHHOTO COCTOSIHUSI HAYYHBIX
WCCTIEOBAHUHN U YMEHHE KPUTHUECKH MX
OILICHUBATh U 0OOCHOBHIBATH COOCTBEHHYIO
TTO3MIIMIO B (PMHAHCAX U B CMEXHBIX 00J1aCTAX
OIIK-3.11-2. PazpabaTbIBaeT U BBINOJIHSAET
HCCIIE0BATEIIbCKUE TTPOCKTHI B 00IaCTH
(bMHAHCOB M CMEXHBIX 00JIACTAX

(Ka‘IeCTBeHHLIe) " KOJIMYCCTBCHHBIC MCTOAbI
aHaJIn3a, UCII0JIb3YCMBIC B HAYUYHBIX UCCIICAOBAHUA
1o (I)I/IHaHCB.M H B CMCKHBIX OTPACIIIX 3HAHUM

OIIK-3.1-2.Y-1. YMeeT uckath HHPOPMALIUIO O
KOHKPETHOM METO/IC NCCIIEIOBAHUS, €T0 IBOITIOINN
U MOAM(UKALINY, OTPAaHUYEHUSAX €r0 IPUMEHEHUS U
COCTAaBJISATH IJIaH MCCIIEJOBATEIIHCKOTO MMPOEKTA
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OIIK-3.11-2.V-2. YMmeeT onpenenurs u
pacnpenenuTs He0OXOIUMBbIE JJIS BBITTOJIHEHHUS
MIPOEKTA PECYPCHI U BBIIOJHUTH MMPOEKT

[TK-1 [TIK-1.1-1. O60CHOBBIBAET HAYYHYIO [TIK-1.1-1.3-1. 3HaeT akTyanabHbIE MPOOJIEMBI,
MpoOJIeMaTHKY U HEOOXOAUMOCTH MPOBEICHUS XapaKTEpHbIE JUIsl COOTBETCTBYIOIIEH
HCCIIEIOBaHUS npodeccuoHaIbHHOM 00JacTH

[IK-1.1-1.Y-1. YMmeer GpopMyaHpOBaTh aKTyaIbHYIO
TEeMY HCCIelI0BaHUs, UCCIIel0BaTeIbCKUI BOIPOC,
LeJIb U 331241 UCCIIEI0BaHMs], HAy4HO-
IPaKTUYECKYIO 3HAUUMOCTh PE3yJIbTaTOB
UCCIIEI0BaHMUs

4. O0beM AMCHUILIMHBI 110 BUAAM 3aHATHIA

O0beMm AUCHUITIIIMHBI COCTABJIACT 3 3a4eTHBIX CAMHHNIBI: 108 AKaJCMHUYCCKHUX 4YaCOB, B TOM 4YHCJIC 52 AKaJCMHUYCCKHUX 4YaCOB COCTAaBJIACT KOHTAKTHAaA
pa60Ta C IIpCroaaBaTclICM, 56 AKaJCMHUYCCKHUX 4aCOB COCTABJIICT CaMOCTOATCIIbHAA pa60Ta MarucCTpanTa.

5. ®dopmat 00yueHust OUHBIN C HCIONIB30BaHHEM 00y4Jarote cpeast On.Econ

Conepxanue JMCHUILIHHBI, CTPYKTYPHMPOBAHHOE 10 TeMaM (pa3fejiaM) ¢ YKa3aHMeM OTBEAECHHOI0 HA HUX KOJIHYECTBA AaKAJAeMHUYeCKHUX YaCOB
U BH/IbI Y4eOHBIX 3aHATHI

HanmeHnoBaHue u KpaTkoe Bcero ‘ ‘ B ToM uncne
coleps;KaHue pa3aesoB U TeM (4achi) KonrakTHast pabora CamocrosiTesibHas padoTa o0yuyaruerocs
AMCHUIIMHBI (MOAYJIs1), (pa6oTa BO B3aUMO/1eliCTBUM C

npenojaaBartesem) Buowt camocmoamenwvnou pabomewt, uacwt
DopMa POMEKYTOUHOM Buowvt konmaxkmmnoit pabomot, yacwl
aTTecTalMu M0 JTMCHMUIINHE
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(MoayJ110)

3aHsaTHsA
CEMHUHAPCKOT0

THUIIA

I'pynmoseie
KOHCYJIbTallU!

NuauBunyanbHbie

KOHCYJIbTallun

Bcero

TecTbl

Jlomantaue
3a/IaHus

[Ipoekt

Bcero

ITonroTroBka K
MIPOMEKYTOUYHO
i K/p
ITonroTroBka K
JK3aMEHYy

Tema 1. Beenenune. PaGora ¢
JTAHHBIMUA

Tema 2. MHOeCTBEHHAs perpeccus.
[Tpobnems! crienupuKaim
YpaBHEHUS: MYJIbTUKOUIMHEAPHOCTD,
reTePOCKENaCTHYHOCTD, IPOITYCK
MepEeMEHHON

10

Tema 3. Bpemennast CTOUMOCTh
JICHET. AHHYUTETHBIC CXEMBI
BBIIJIATBI KPCAUTOB.

10

Tema 4. ITanensHBIE TaHHBIE

12

\S)

[\9}

N

[\
1
o0

Tema 5. [IpoueHTHBIE KpUBBIE U
BpPEMEHHAsI CTPYKTypa MPOLIEHTHBIX
CTaBOK

Tema 6. Benenue B ananus
BPEMEHHBIX psiioB. TecTupoBanue
CTallMOHAPHOCTH psiia

Tema 7. OCHOBBI CTOXaCTHUECKOH
(hrHAHCOBOW MaTeMaTUKH

Tema 8. ARIMA mozenu u ux
oueHuBanue B R. MHOromepHsie
MOJIETH CTallMOHAPHBIX BPEMEHHBIX
PSAOB

Tema 9. Meroa Monte-Kapio

\S)

\9)

N

Tema 10. ARCH u GARCH monenu.
HecrannonapHble BpeMEHHbBIE PSibI.
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VAR moznenu

Tema 11. KomyJibl 8 2 2 - 4 - 4 - - -

Tewma 12 Knacrepuzanust 5 2 2 - 4 1 - - - - 1
[IpoMexxyTouHas 13 4 - - 4 - - - 9

aTTecTalus IK3amen

Hroro 108 28 24 0 52 10 12 16 9 9 56

KpaTkoe coacpkaHue TEM NTUCHUIIJIUHDBI

Tema 1. Beegenue B xypc.

Tumer JaHHBIX. Ilouck n 06pa60T1<a JaHHBIX. KonmyecTBenHbIC 1 KaUSCTBECHHEIC METOBI. BHSyaHI/ISaI_II/ISI JaHHBIX

Ocnoenas numepamypa:

1. Kapraes @. C. BBenenune B 5KOHOMETPUKY. — DKoHOMIYecKui hakymsrer MI'Y mmenn M.B. JlomorocoBa Mockga, 2019.
Stock J., Watson M. Introduction to econometrics. — Pearson, Addison Wesley. 2019

Tema 2. MHOXEeCTBEHHAS perpeccus. HpO6HCMLI CHGI_II/I(I)I/IKaI_[I/II/I YpaBHCHUSA: MYJIbTUKOJUIMHCAPHOCTD, T€TCPOCKCAACTUIHOCTD, ITPOITYCK nepeMeHHoﬁ

[IpeAnoceIkn KJIacCUYeCKOW JIMHEHHOW MOJENH MHOXECTBEHHOW PErpeccHd ¢ HECTOXACTHUECKMMH OOBICHSIOMMME TepeMeHHbIMU. DopMynHpoBKa TeopeMmbl [aycca —
MapkoBa a1 MHOKECTBEHHOU perpeccuu, cratuctuiueckue cBoiictBa MHK-onienok. HecMmeriennas orieHka qucniepcud ciaydailHoi ommuOku. [IpoBepka rumores3 ¢ MOMOIIBIO
tctatuctuk. JloBepuTensHble MHTepBanbl. lIpoBepka 3HaAUYMMOCTH ypaBHEHHs NpH nomomu F-cratuctuku. IlpoBepka 3HAUMMOCTH TPYMIBI IMEPEMEHHBIX MpH oMo F-
CTaTUCTHKHU: CPABHEHUE «KOPOTKOW» U «IJIMHHOW» perpeccuil. CpaBHEHHE HEBJIOKEHHBIX Mojeneil. MylbTukomuinHeapHocTh. CTporas U HECTpOras MyJbTUKOJUIMHEAPHOCTb.
[MocnencTBust MyJIbTHKOJUIHHEAPHOCTH. BEIsABIICHUE U yCTpaHEHHE MYJIbTUKOIDIHHEapHOCTH. DUKTHBHEIE TIepeMeHHbIe. [lepeMeHHbIe cBrTra U HakioHa. JIoBymIka (UKTUBHBIX
nepeMeHHBIX. [{erecooOpa3HOCTh BKITFOUEHUS (PUKTUBHBIX IMEPEMEHHBIX B MOJIENb B YCIOBUAX HEOAHOPOMHOCTH MaHHBIX. Tect Yoy. [IpeoOpazoBanue mepeMeHHBIX B MOJICIH
perpeccuu. JInaeliHas, TorapudpMmdeckas, moryiorapupMmdeckue u qpyrue Gopmel 3aBucuMoctr. ConepkaTenbHas HHTepIpeTannsi KodQPuuueHToB. ['eTepocKke1acTHIHOCTb.
[MocnencTBus TeTepOCKEIACTUIHOCTH. BEISBIIEHUE TeTepOCKeIaCTUIHOCTH: Ipad)UIecKil aHAIN3, TECTHI Ha reTepockeaacTudHocTh (Yaita, bpeyma — [arana). Ycrpanenue
rerepockenacTHIHOCTH. OCHOBHBIE HMCTOYHHWKH JHIOTEHHOCTH B MOJEISAX perpeccun (MPOIMyCK CYIIECTBEHHOH I€peMEHHOH, CMeIeHHe CcaMooTOO0pa, HEKOPPEKTHas
¢yHKIMOHATBbHAS (hOopMa, JBYHAIpaBICHHAs NMPHYUHHO-CIEACTBEHHAS CBSA3b, OMIMOKKM M3MEpPEHHs perpeccopa) M IyTH uX ycTpaHeHHs. Crenudukanys ypaBHEHHS: BBIOOP
Habopa TepeMEeHHBIX U BhIOOP (QYHKIMOHAIbHON (opMbI 3aBUCUMOCTH. [locrmeacTBusi OMMOOYHON CHEIM(PUKAIIMNT MOJEIN perpeccuu. BimsHue OTCYTCTBHS B ypaBHEHUH
MIEpEeMEHHO, KOTOpast JOJDKHA OBITH B HETO BKIIIOYCHA. BIUAHNS HaIM4IUsI B MOJIENN IEPEMEHHOW, KOTOpasi He JOJDKHA OBITh B HEe BKIIIOYCHA.

OcnosHnas tumepamypa:
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2. Kapraes @. C. Beenenune B 5KOHOMETpUKY. — DKoHOMIYecKui (akymsrer MI'Y mmenn M.B. JlomonocoBa Mockga, 2019.
3. Stock J., Watson M. Introduction to econometrics. — Pearson, Addison Wesley. 2019

Jononnumenvnas numepamypa:

1. Bepbuk M. IlyTeBoaurens mo coBpeMeHHOH skoHOMeTpuKe. [lep. ¢ anri. B.A. bannukosa. Hayun. pex. u npemucn. C.A. AiiBazstna. — M.: Hayunas xaura, 2008.
2. loyrepru K. BBenenue B akoHOMeTpuKy: YueOHUK. 3-¢ u3f. / [lep. ¢ anri. — M.: UTHOPA-M, 2009.

3. Marnyc f.P., Kareimes I1.K., [Tepecenkuii A.A. Dxonomerpuka. Hauaneubiil kypc: Yueb. — 6-¢ usj., nepepad. u qorn. — M.: leno, 2004.

4. Greene W.H., William. 2003. Econometric analysis. 5Sth Ed. — Prentice Hall.

5. Hayashi. Econometrics. Princeton University Press, 2000.

6. Wooldridge J.M.. Introductory Econometrics. A modern approach. 4th edition, Thompson South-Western, 2009

Tema 3. BpemenHnast CTOUMOCTD JIeHET

AHHyI/ITCTHLIC CXCMbI BBIIUIATBI KPEAUTOB.

BpeMCHHaﬂ CTOUMOCTD JACHCT: HapallleHUEC, AMCKOHTUPOBAHHUE, YUCT YaCTOThI BBIIJIAT HPOUCHTOB, 9KBUBAJICHTHBIC IPOLUCHTHBIC CTABKU.
AHHyI/ITCTHLIC CXCMbI BBIIUIATBI KPEAUTOB.

Tema 4. BBCI[GHI/IC B aHAJIM3 BPCMCHHBLIX PAOOB. TCCTI/IpOBaHI/Ie CTAallMOHAPHOCTH pPsaa

Bpemennotii pan (BP). Onpenenenus u npumepsl. CTallMOHAPHOCTH U HecTanoHapHoCcTh. Exnanansie kopHE. [Iponeccsr AR(p), MA(q), ARMA(p,q). OnpeneneHus, CBOUCTBA,
aBTokoppersiuonHble pyukun (ACF) n gactHbie aBTOKOppesnnonasle GyHknuu (PACF). Crnyuaitroe Oiryxnanue. [Iporiece, maTerpupoBanHsiid mopsaka k. Ipomecc
ARIMA(p,k,q). TectupoBanue enuamaHBIX KopHE#. Tect uku — @ymiepa. Pacupennstit tect duku — @ymiepa. Hexotopeie apyrie cnocoObl TECTUPOBAHHS CTAIIMOHAPHOCTH

Ocnoenas rumepamypa:

1. Hayashi. Econometrics. Princeton University Press, 2000.

2. Hocko B.II. Oxonomerpuka. — M. U3narensckuit nom «Jemno», 2011.

3. Stock J., Watson M. Introduction to econometrics. — Pearson, Addison Wesley. 2019

ﬂOnOﬂHumeﬂbHClﬂ Jaumepamypa.

1. Bepbuk M. IlyTeBoauTess Mo coBpeMeHHOM skoHOMeTpuKe. [lep. ¢ anri. B.A. bannukosa. Hayun. pex. u npemucn. C.A. AiiBazstna. — M.: Hayunas xaura, 2008.
2. Noyreptu K. BBeneHnune B 5koHOMeTpUKY: YueOHuK. 3-¢ u3a. / [lep. ¢ aarr. — M.: UHOPA-M, 2009.

3. Marnyc A.P., Karemmes I1.K., [Tepecenkunit A.A. DxoHOMeTpuKa. HauansHbIi Kypc: Yued. — 6-e u3z., mepepad. u qorn. — M.: lemo, 2004.

4. Greene W.H., William. 2003. Econometric analysis. 5th Ed. — Prentice Hall.

5. Wooldridge J.M.. Introductory Econometrics. A modern approach. 4th edition, Thompson South-Western, 2009

Tema 5. [IpouieHTHBIE KpUBBIE U BpEMEHHAs CTPYKTYpa MPOLIEHTHBIX CTaBOK
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ITpoueHTHBIE KpUBBIE W BPEMEHHAs CTPYKTypa IPOIEHTHBIX CTABOK: CIIOT-CTaBKH M (hpopBapIHbBIC CTAaBKH, KyNOHHBIE M OECKYIOHHBIE CTaBKH, TEOPHH BPEMEHHOH CTPYKTYpHI
MIPOLIEHTHBIX CTABOK, MOJIXObI K MOJICINPOBAHUIO IIPOLIEHTHBIX KPUBBIX.

Tema 6. IlaHeanbHbIE JAHHEBIE

HpeI/IMyIHeCTBa noaxoaa, OCHOBaAHHOI'O Ha IMAaHCJIBHBIX JaHHBIX. HpOCTaH I10JIHAA perpeccml. MOL[CJ'II; C (bHKCHpOBaHHLIMI/I 3(1)(1)GKTaMI/I. OZ[HOHaHpaBHeHHaH nu HByHaHpaBJ’IeHHaﬂ
MOJCJIb. MOL[CJ'II; (¢]0) CHy‘IaI;lIHLIMPI B(b(i)eKTaMI/I. BLIGOp MOACIIN. Ka‘{eCTBO IIOATOHKH NAaHHBIX MOACIBIO. yqu FeTepOCKe)laCTI/I‘IHOCTI/I nu aBTOKOppeJ’IHHI/II/I B MOJCJISX C MAHCJIIbHBIMHU
JAaHHBIMU.

OcHosuas tumepamypa:

1. KapraeB ®. C. Beenenue B 5KOHOMETPHUKY. — DKkoHoMH4eckuil pakynbrer MI'Y nmenu M.B. JlomonocoBa Mocksa, 2019.
2. Stock J., Watson M. Introduction to econometrics. — Pearson, Addison Wesley. 2019

ﬂOﬂOﬂHumeﬂbHa}Z Aumepamypa.

1. Bep6uk M. IlyreBoaureins o coBpeMeHHo 3koHoMeTpuke. [1ep. ¢ anrin. B.A. bannukosa. Hayun. pen. u npeauci. C.A. AiiBazsna. — M.: Hayunas xuura, 2008.
2. loyrepru K. BBenenue B akoHOMeTpuKy: YueOHUK. 3-¢ uzg. / [lep. ¢ anri. — M.: UHOPA-M, 2009.

3. Marnyc A.P., Karemmes I1.K., ITepecenkuit A.A. DxoHOMeTpuKka. HauansHbIl Kypc: Yued. — 6-e u3z., mepepad. u gorm. — M.: lemo, 2004.

4. Greene W.H., William. 2003. Econometric analysis. 5th Ed. — Prentice Hall.

5. Hayashi. Econometrics. Princeton University Press, 2000.

6. Wooldridge J.M.. Introductory Econometrics. A modern approach. 4th edition, Thompson South-Western, 2009

Tema 7. OcHOBBI CTOXaCTHUECKOW (PMHAHCOBOW MaTeMaTHKH.
OCHOBEI CTOXaCTHYECKOM Q)HHaHCOBOﬁ MAaTCMAaTHUKH: BHHGpOBCKI/Iﬁ mnpounecc, apI/I(i)MeTI/I"IeCKOG U reoOMCTPUICCKOC 6pOYHOBCKI/Ie JABHOXKXCHUA, JICMMaA Hro.

Tema 8. ARIMA monenu u ux oneHuBanue B R. MHOromepHsie MOAENIN CTallMOHAPHBIX BPEMEHHBIX PSAI0B

OnennBanne moneneit ARIMA. Tlpouenypa unentudukanuu monenu. [IporaosupoBanne B Momemsix ARIMA. Brigenenne tperna. @unbtp Xoapuka — IlpeckoTra m apyrue
¢mreTpel. Ce30HHOCTh. CTaTHYecKre MOJENH. ABTOKOPPEILIIUS CIyYalHBIX OmMOOK. [lociencTBus aBTOKOppesiuU. TecTHpOBaHHE aBTOKOPPEINSAIUH MEPBOTO MOPSAKA: TECT
Japbmaa — Yorcona. [IporHo3upoBaHre B YCIOBHSIX aBTOKOPPEIDIIUH CIyYaifHBIX OIMOOK. JMHaAMuueckue Moiend. Mojenp alanTHBHBIX OXUIaHWH. Mojaenp 4YacTHIHOM
KoppekTupoBku. Tect ['peliHmKepa Ha IPUIHHHO-CIIEICTBEHHYIO CBSI3b.

OcHosHas numepamypa:

1. Hayashi. Econometrics. Princeton University Press, 2000.

2. Hocko B.I1. Dxonomerpuka. — M. U3natensckuii gom «Jlemo», 2011.

3. Stock J., Watson M. Introduction to econometrics. — Pearson, Addison Wesley. 2019
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Lononnumenvnasn numepamypa:

1. Bepbuk M. IlyTeBoaurens mo coBpeMeHHOH skoHOMeTpuKe. [1ep. ¢ anri. B.A. bannukosa. Hayun. pex. u npemucn. C.A. AiiBazstna. — M.: Hayunas xaura, 2008.
2. Noyreptu K. BBenenne B skoHOMeTpUKY: YueOHHK. 3-¢ u3a. / Ilep. ¢ aarn. — M.: UTHOPA-M, 2009.

3. Marnyc A.P., Karemmes I1.K., ITepecenknit A.A. DxoHOMeTpuka. HagansHbil Kypc: Yue0. — 6-e u3z., mepepad. u gor. — M.: lemo, 2004.

4. Greene W.H., William. 2003. Econometric analysis. 5th Ed. — Prentice Hall.

5. Wooldridge J.M.. Introductory Econometrics. A modern approach. 4th edition, Thompson South-Western, 2009

Tema 9. Meton Mounte-Kapio

Meton MOHTe-KapHOZ MMPUMCHCHUC U CBOI7ICTBa, METOAbI CHUKCHUA JUCTICPCUU OHII/I6OK, Ppa3IoKCHUC Xouneukoro.

Tema 10. ARCH u GARCH monenu. Hecranronapssie BpeMeHHbIe psabl. VAR Monenu

Moaens aBTOperpeccCHoHHO# ycnoBHOU rerepockeaactudHocTd (ARCH). Pasnuunbie 06001eHusT MOIeIN aBTOPErpecCHOHHOM ycioBHOH rerepockenactuunoctd (GARCH u
npyrue). OueHrnBanye U nporuosuposanue. Onucanue u oneHka mozaeneil VAR; QyHKINM UMIyIbCHBIX OTKIMKOB, HCTOpHYECKas JeKkoMmo3uius. KonHreprpauns BpeMeHHBIX
PAIOB.

Ocnoenas numepamypa:

1. Hayashi. Econometrics. Princeton University Press, 2000.
2. Hocko B.II. Dxonomerpuka. — M. U3nartensckuii gom «Jemo», 2011.
3. Stock J., Watson M. Introduction to econometrics. — Pearson, Addison Wesley. 2019

Jlonoanumenvuasn aumepamypa.

1. Bepbuk M. IlyteBoaurens o coBpeMeHHOM skoHOMeTpuKe. [lep. ¢ anri. B.A. banuukosa. Hayun. pex. u npenucn. C.A. AiiBazssHa. — M.: Hayunas kuura, 2008.
2. Noyreptu K. BBesieHue B 3KOHOMETpUKY: YueOHuk. 3-¢ usa. / [lep. ¢ aurit. — M.: UTHOPA-M, 2009.

3. Marnyc f1.P., Kareiies I1.K., Ilepecenkwnii A.A. DxoHomeTpuka. Hauanbnblit kype: Yueb. — 6-e usz., nepepad. u gon. — M.: Jleno, 2004.

4. Greene W.H., William. 2003. Econometric analysis. 5Sth Ed. — Prentice Hall.
5. Wooldridge J.M.. Introductory Econometrics. A modern approach. 4th edition, Thompson South-Western, 2009

Tema 11. Konysisl
KOHyJ’ILIZ TeOpEMa I_HKJ'IHpa, OCHOBHBIC TUIIBI U CBOﬁCTBa KOITyJ1, KaJ'II/I6p0BKa, MNPUMCECHCHUEC.
Tema 12. Knactepuzanus

Knacrepuzanus. Meton k-cpennux. Meton Ommxaimmx coceneil. Meron manpHEro cocena.
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6. DoHJ OLIEHOYHBIX CpeacCTB 1Jisl OCHUBAHUS PE3YJIAbLTATOB oﬁyqe}ma o JTMCUHMILJINHE

6.1. Kputepnu onennBanus (0a/1/1b1) 10 AUCHHUILIMHE:

Buabl 0leHOYHBIX CPEACTB Bbaniabl
KontposbHas padora 25
DKk3amMeH 30
IIpoekTt 40
Jlomaminue 3aganus (x3) 45
3ajaHusi Ha CEMUHApe 10
Hroro 150

6.2. OneHka nmo JUCHHUIJIHHE BBICTABJACTCH, HCXOAH U3 CJCAYIOINUX KPUTECPUEB:

Ouenka MuHEMAJIbHOE KOJIHYECTBO 0aJ1710B MakcuMa/ibHOE KOJIHYECTBO 0aJ1710B
Omauuno 127,5 150,0
Xopowio 97,5 127,0
Yoosnemeopumenvro 60,0 97,0
Heyoosnemsopumenvno 0,0 59,5

I[IpumeuyaHue: B cirydae, €CIIM MAarUCTPaHT 3a TpUMecTp HabupaeT MeHee 20% 0alIoB OT MaKCHMAIFHOTO KOJHYECTBA O JUCIHMIUINHE, TO YK€ Ha MPOMEKYyTOYHOM KOHTpOJIE (U
Jlajiee Ha nepeciadax) AeHCTBYET ClIeAyIOIIee MPaBUIO CIAYH: «MATUCTPAHT MOJKET MOJIyYUTh TOJIBKO OLIEHKY «Y IOBJIETBOPHTEIBHOY, 1 TOJIBKO €CIIH MOIYYHT 3a MPOMEXKYTOUHBIH

KOHTPOJIb, BKIIOYAIONINI BeCh MaTepHa JUCLHUIUINHEI, HE MeHee, 4eM 85% 0T 6ayuIoB 3a MPOMEKYTOUHBIH KOHTPOIIbY.

6.3. TunoBbie 3alaHusl 1 UHbI€ MaTEpHUaJbl, H606X0}]HMLIC AJIsl OHCHKHU pE3yJIbTaTOB oﬁyqe}mﬂ:

Ilpumepwl 3a0au no oucyuniuue:

3amaua 1

B Bamem pacnopspkeHHH HMEIOTCS CIIeIyIOIIne JaHHbIE 0 3apa00THOM I1aTe COTPYAHMUKOB KoMnanuu «Cuactbe SKOHOMeTpHCcTa» B gekadpe 2021 rona.

CotpyaHHK 3apaboTHas 1uiara (TeIC. pyo.)
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/PA IKOHOMINEEKOTD SAKYITETA
VAUEHI MBIOMOHOCOBA

Wpan [letpoBuy 20
Cepreii BacunbeBuu 30
Bacunnit 1BanoBHY 30
ITerp CepreeBud 35
Mapk Wby 35
Enena BragumuposHa 26
JIronmuna Uropesna 31
Caernana BacuibeBHa 36
AmnHa IleTpoBHa 21
FOnus CepreeBHa 21
PaccmarpuBaercst kiaccuueckas JHHEHHass MOJENh HapHOW PerpeccHu: In(y;) =B1 + B2 *x; + &, rne Vi — 3apaGotHas mmata i-ro paGoTHmMKa, Xi — QUKTHBHAS

NepeMeHHasi paBHasl €MHUIIE, €CIIH 1-ThI pa0OTHUK MYXXYUHA, U HYJIIO, €CIIU i-bIii pa0OTHHK KEHIINHA.

(a) Ilepenecute 5t manmbie B Excel. B Gretl moctpoiite nutepecytomyro Hac Mozenb. Bemummre OneHEHHOC ypaBHEHHE, CTaHAapTHBIC OWMOKH Kodpduuuentop n R2.
[MpounTepnperupyiite K03GHUIUECHT B2 .

EcTb 11 B MOJENHM CyLIECTBEHHAsI MYJIBKOJUTHHEAPHOCTh? A YTO MOXKHO CKa3aTh HAcU€T reTepockenactHaHocTi? J{ist OTBETa Ha BONPOCHI TPeOyeTCs IPOBECTH COOTBETCTBYIOIIIE
CTaTUCTUYCCKHUEC TCCTHI.

(6) EcrecTBEeHHO 0XXHIATh, YTO Ha 3apabOTHYIO IUIaTy pabOTHHUKA BIMSIET TakKe ero oGpa3oBanue. [Ipe/nonoKum, YT0 HCTHHHASL MOJEIIb TS 3apab0THOM IUIATH UMEET BUI:

Yi=PBi+Brrxi+P3*z;+ ¢, rie £i — nepeMeHHast, XapaKTepU3yIollas KOJTHIeCTBO JIeT 00yUeHHs, T i-ro paboTHHKa. [Ipe/Imonokim TaKxke, 4to 6osee 0OpazoBaHHbIC
PabOTHUKHU B CPEIHEM IMOJTyUarOT 00Jice BEICOKYIO 3apabOTHYIO IUIaty, U uTo B hupme « ABC» jKEHIIUHBI B CPeTHEM MEHEee 00pa30BaHHbI, YeM MYIKUUHBI.

UTo B ATOW CHUTyall MOXKHO CKa3aTh 00 oreHKe koddduimenta 32, nmoJiydeHHO# B myHKTe (2)? byaer nu oHa cmemieHa? Ecaum oTBeT «aa», TO OyneT U OHA 3aBbINICHA WU
3aHmKeHa? PopMabHO 000CHYHTE CBOM OTBET.

3agaua 2

HccnenoBatens BBISICHWIL, YTO JIIOAN, KOTOPBIE XOAT HAa KYPCHI IO TIOATOTOBKE K MOCTYIUICHUIO B MAaruCTPaTypy SKOHOMHUYECKOTO (aKyJIbTeTa, B CPEAHEM IMHUIIYT BCTYIHTEIbHbIC
9K3aMEHBI B MATUCTPATYPY XyXKe, YeM JIIOJH, KOTOpbIe Ha 3TH Kypchl He XO1AT. M cenan BBIBOJ O TOM, YTO, IPUHKUMAsI PEeLIeHHEe ITH Ha Ky PChl, a0UTypHEHT CHIXKAeT CBOM IAHCHI
Ha TTOCTYTUICHHE.

(a) OOBsicHHTE, B U€M COCTOUT M3bSIH B JIOTUKE UCCIIEIOBATEIIS.

(0) IIpemnoknTe THIIOTETUYECKUN MICATBHBIH KOHTPOIUPYEMBIi SKCIIEPUMEHT, TIO3BOISIONTNHA BELICHUTE 3()(EKT OT MOCEeeHUS OATOTOBUTENRHBIX KypcoB. OOBICHUTE, B UEM
TPYAHOCTD PEATH3aINN TAKOTO SKCIIEPUMEHTA.

10
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HpnMep TECTOB IO JUCIHUIIJINHE:

Tect 1
W3BecTHO, YTO JUHAMHUKA YHCICHHOCTH OOOpOB Ha OCTpoBe N OMUCHIBACTCS MPOILIECCOM aBTOPErPECCHU MepBoro mopsaka: Ve = 10,0 4+ 0,5y _y + &, T1e £ — HC3aBUCHMEIC
OJIMHAKOBO HOPMAJIBFHO paclpeesicHHbIC CIyJaifHble BEMTMYUHBI C HYJICBBIM MaTeMaTHUECKUM OXHIAaHUEM U aucrepcueit pasHoit 0,01, a y; — uncieHHOCT 600pOB Ha OCTpOBE (B

ThIcA4Yax oco0eil) B roxy ¢. M3BecTHO, uTo B 2014 Tomy Ha ocTpoBe ObUT0 22 THICSIH 606poB. [TocTpoiite mporHo3 ynciaeHHocTH 000poB Ha ocTpose B 2016 Toxy.
(a) 20 TeIC.

(6) 20,5 THIC.
(B) 21 THIC.

(r) 21,5 TBIC.

Tecrt 2

Jns npoutecca y; = 2,0 + & — 0,554, T1ie £ — OebIil MIyM ¢ qUCTIEpCUCH paBHON €TUHUIIC, BRIYUCIIATE TUCTICPCHIO Ve.
(a) 0,5

(6) 0,75

(8) 1.25
(m 1,5

6.4. MeToanueckue peKOMeHIallUM U TPeOOBAHNS K BbINOJTHEHUIO 3a1aHUIi:
— Koumponvnasa paboma

ITpoMexyTouHass KOHTpOJbHas pabora mpoBoauTcs B odduiaiiH pexxnme B ayauTopusx (axynbrera. PaboTa mpoBoauTCs €IMHOBPEMEHHO AJSl BCEX MAarucTPaHTOB: Ha
IIPOXO’KACHNE 3aaHus faeTcs 10 90 MUHYT U oHA monbITKa. HeBepHble oTBeTH He mTpagytorcs (oneHnBaroTes B 0 6amnos

— OHnaiin mecmupoganue

OHNalH TECTHI BHIMOJHIIOTCS WHAWBHUAYAIBHO, IO KaXXJ0W TeMe Kypca. TecTsl pa3MemarTcs Ha MOpTalleé on.econ.msu.ru U MMEIOT CBOM BPEMEH HbIE OTPAaHUYCHUS Ha
BPEMEHHOW MPOMEXKYTOK I TOTO, YTOOBI TeCT HavyaTh. Ha BEINIONIHEHHE TecTa AAaceTCsS OJHA IOIBITKA IIUTEIHHOCTHIO OT 8 mo 20 MUHYT, HEBEpHBIC OTBETH HE
wrpadytores (ouenuBarotes B 0 6amno). TecT AOCTyNEH [UIsl IPOXOXKICHUS B TEUSHHE HEJETIH MOCIE COOTBETCTBYIOIIErO ayAUTOPHOTO 3aHSITH 5

— Jlomawnee 3adanue

AHanUTUYECKHEe AOMAIlHUE 3aJaHus JUIsI BBIMOJHEHUS WHAMWBUAYyalbHO NHOO B cocTaBe MalbiX Tpynn (70 5-6 4enoBeKk) Mo TeMaTHKe Kypca. BiiwodaioT aHamu3
MEePUOINYECKUX U3MaHUHA U pabOTHl ¢ HHPOPMAIMOHHBIMU 0a3aM¥u JaHHBIX

— Dx3amen

DK3aMeH MIpOBOAUTCA B Oq)(bﬂaﬁﬂ PEKUME B ayTUTOPHUAX q)aKyJ'ILTGTa. DK3aMeH MIpOBOAUTCA CAUHOBPEMEHHO AJId BCEX MAruCTPAaHTOB: HAa MPOXOXKACHHUC 3alaHUA JACTCA
a0 3 yacoB u OJIHA ITOIIBITKA. HCBGpHBIC OTBCTHI HC IHTpa(l)yIOTCH (OIIGHI/IBaIOTCH B 0 GamoB

11
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7. PecypcHoe oOecnieueHue
7.1. IlepeyeHb OCHOBHOM ¥ JIONIOJTHUTEIbHOM JUTEPATYPbI

OcHoBHasi JiuTEpaTypa:

Kapraes @. C. BBeneHne B 95KOHOMETPUKY. — DKoHOMHUUYeckui (akynbrer MI'Y nmenn M.B. JlomonocoBa Mockaa, 2019.

Stock J., Watson M. Introduction to econometrics. — Pearson, Addison Wesley. 2019

Bepouk M. [TyteBomuTens mo coBpeMeHHO# skoHOoMeTpuKe. [1ep. ¢ anrn. B.A. banankosa. Hayun. pen. u npenuci. C.A. AiBazsHa. — M.: Hayunas kaura, 2008.
Hayashi. Econometrics. Princeton University Press, 2000.

Hocxko B.I1. Oxonometpuka. — M. M3narensckuit 1om «/emno», 2011

JlonoTHUTEILHAS JIUTEpaTypa:

Hoyreptu K. BBenenue B 3kOHOMETpUKY: YueOHUK. 3-¢ uzn. / [lep. ¢ anrn. — M.: UHOPA-M, 2009.

Marnyc S51.P., Kateimies I1.K., Iepecenkuii A.A. DxoHoMeTpuka. HauanpHerit kype: Yued. — 6-¢ usn., nepepabd. u gom. — M.: Jleno, 2004.
Greene W.H., William. 2003. Econometric analysis. Sth Ed. — Prentice Hall.

Wooldridge J.M.. Introductory Econometrics. A modern approach. 4th edition, Thompson South-Western, 2009

7.2. llepeyeHb JMIEH3HOHHOTO IPOrPaAMMHOI0 o0ecrevYeHust

— R u R-Studio
— Gretl

7.5. Onucanne MaTepHAJIbLHO-TEXHHYECKOH 0a3bl

Jlnsa opranu3anyy 3aHATHHA 0 AUCIIUILINHE HEOOXOIMMBI CIIEAYIOINE TEXHUIECKHE CPeACTBa O0yICHNUS:
e  MynbTuMeanitHas ayuTopust (IPOEKTOP, MUKPO(OH, KOMITBIOTEp C BbIX0J0M B MHTEpHeT)
e  Paszen kypca Ha mopTajie on.econ.msu.ru
e Gretl
e  KoMITbIOTEpHBIH KJIacC C KOJIMUYECTBOM IIEPCOHAIBHBIX PAab0UMX MECT, COOTBETCTBYIOIEM YHCITy 00yJalomuXcsl Ha Kype, a TakKe MpeyCTaHOBIEHHOH HOBOH Bepcun R-
Studio Ha KaX/bIil KOMITBIOTEP

8. SA3bIk npenogaBaHus:

12
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Pycckuii

9. IlpenogaBarte/ib (MpenoxaBaTesn):

Mapkuna Beponuka CepreeBHa, HHXeHep Y ueOHO-HAYUHOIT Ta00paTOpUH SIKOHOMHYECKOT0 00pa3oBaHust
baiibakoB Biiagucnas Mropesuy, senior ALM model developer ING
MockaneBa AnekcaHapa, aCCUCTEHT Kadeapbl MUKPO- U MAKPOIKOHOMHUYECKOTO aHAIIH3a

10. PazpadoTunku nporpamMmai:

Mapxkuna Beponnka CepreeBHa, nHXeHep Y 4eOHO-HAy4HOHU 1ab0paTopuy 3KOHOMHUYECKOTO 00pa3oBaHMs
BaitbakoB Bianucnas Uropesud, senior ALM model developer ING
MockaneBa AneKcaHapa, aCCUCTEHT Ka(eapsl MUKPO- 1 MAaKPOIKOHOMHYECKOTO aHAIN3a
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