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BBEJIEHUE

VYyebnas nporpamma no kypcy «IIpoaBUHYTHIN aHAIN3 BPEMEHHBIX PSIOBY
pazpaboTana B COOTBETCTBUM ¢  TpeboBanusiMu  ['ocymapcTBEHHOTO
00pa30BaTeNpHOTO CTaHAApTa BBICHIETO MNPO(ECCHOHATBFHOTO 00pa3oBaHUs
MunucTepcTBa 006pa3oBanus U Hayku Poccuiickoit denepanuu.

PabGouass mporpamMma COOTBETCTBYET Yy4eOHOMY IIJIaHy [OATOTOBKH
OakanaBpoB (MaructpoB) o Hanpasienuto 080100 “ODxonomuka”.

Hean kypca: CTyAeHTBI JOJDKHBI TIOJYYUTh 3HAHUSA 00 OCHOBHBIX MOJECIISIX
BPEMEHHBIX PSAJIOB M HABBIKM PabOTHI C BPEMEHHBIMHU PsAJIaMH, TOCTOCHHBIMHU Ha
PKOHOMHUYECKUX U (PUHAHCOBBIX AaHHBIX. Kypc HaumHaeTcs cO CTallMOHAPHBIX
MOJIeJIEd aBTOPErpPECHU - CKOJIB3SIIIET0 CPEAHEro ¢ OAHOW IEePEMEHHOM,
MEPEXOIUT K HECTAIMOHAPHBIM MOJCIISIM, NMEPUOAMYECKUM MojeNsIM. B koHIe
Kypca BBOJUTCS TMOHATHE MOJEIEH BPEMEHHBIX PAJIOB C HECKOJIbKUMU
nepemMeHHbIMU. Oco0oe BHHMaHHWE YIENsSeTCs MPUKIAJHBIM acleKTaM aHaliu3a
BPEMEHHBIX PSJIOB.

Heo0xoaumble npeaBapure/ibHble 3HAHUS W YMEHUSN: CTYACHTHI JOJDKHBI
OBITh 3HAKOMBI C OCHOBHBIMU TIOHSTUSIMU JKOHOMETPUKH, BKJIOUAs TEOPHUIO
BEPOSITHOCTEM U JIMHEHHYI0 anredpy, MeTOJ HaUMEHbBIIUX KBaJPaTOB,
OOOOIIEHHBI METOJI HAWMEHBIIMX KBAAPATOB W METOA MaKMHUMAJIBHOTO
npaBaonogoous.  CTyaeHTaM  TMOHAJO00UTCS  3HAHUE  CTATUCTUYECKOTO
nporpammuoro obecneuenus (Hanpumep Eviews, STATA, R u 1.1.) nna Havana
paboThl Haa HCCIEAOBATEILCKUM MPOEKTOM. Eviews, kak OJHO W3 HaubOoJiee
nony sipHbix [1O 1t s5KOHOMETpUKH, OYIET UCTIOJIB30BAHO B TAHHOM KypcCe.

[IpakTudeckass peanuzaius ydyeOHOM MporpaMMbl  MpeIyCMaTpUBAECT
MIPOBEJICHNUE ayJAUTOPHBIX 3aHSATUM B BUJIE JICKIIUA, CEMUHAPOB, KOHCYIbTAIUA U
OpraHU3alliyd CaMOCTOSITEIbHON PabOThI CTYICHTOB.

JucuumuinHa u3ydaeTcsi B TeueHue 1 cemecTpa npu obiieM oobeme yueOHon

Harpy3ku 56 yacoB. ITOroBbiit KOHTPOJIb — B (pOpME IK3aMeHa.



YuyeOHO-TEMAaTHUECKHH IJIAH

Ha3zBanue pasaesna, TeMbl

Bcero uacos

JICKIIUA | CEMUHAPBI | CAMOCTOST
elIbHas
pabora '

1 | CrarmmoHapHbI€ TPOIECCHI: 0030 MPOIIECCOB 2 2 2

ABTOPETPECCUU - CKOJIB3SIIETO CPETHETO
(ARMA)

2 | HecrarmmonapHblie NpoIECcChI 2 2 2

3 | llepuoguyeckue Moaenu 4 4 4

4 | CtanoHapHbIe MOJICNIA ¢ HECKOJIBKUMU 4 4 4

MePEMEHHBIMU: BEKTOPHBIC MOJIEITH
aBToperpeccuu (VAR)
5 | Mogenb KOppeKIIUU perpecCUOHHBIX OCTaTKOB 4 4 4
(VEC)
6 | Cemunap 4 4
Bcero no kypcy: 16 20 20

CamocrosiTesibHast padora MnOpeayCMaTpUBACT M3YyUYEHUE OCHOBHOM H

JOTIOJTHUTENBHOW Y4EOHOW JUTEPaTyphl, MOATOTOBKY K CEMUHAPY U BBIIIOJIHEHHUE

JIOMAIITHEW KOHTPOJIbHON PabOTHI.

Kpatkoe conep:kanue Kypca

1. CramuoHapHbIe TIPOIECCHI: 0030 MPOIIECCOB ABTOPETPECCHH - CKOJIB3SIIIETO

cpennaero (ARMA)
1.1.TIporteccrl ckomb3siiero cpeadero (MA)

1.2.TTponeccrr aBToperpecun (AR)

1.3.TIporiecc aBTOperpeccun — cKojb3siero cpeadero (ARMA)

1.4.01ueHka mapaMeTpoB MPOLIECCOB ABTOPETPECCUH — CKOJIB3AILETO CPETHETO

2. HecrammonapHbie mporecch

2.1.CtanlMOHapHOCTh OTHOCUTENIBHO TPEHa




2.2.lnTerpupoBaHHbIE IPOIECCHI
2.3.1Iporuo3upoBanue
2.4. TecTbl Ha €TUHUYHBIEC KOPHU

2.5.Meton bokca — J[>xeHknHca

[lepnognyeckue mouenu

3.1.ITouemy crenyeT UCNONB30BATh IEPUOJUIECKIE MOAEITN?

3.2.IlpencraBiaeHue nepuoOgMUECKUX MOJIEIEH BpPEMEHHBIX PSAJIOB C OAHOM
MIEPEMEHHOU

3.3.Be100p Mojienu 1 OlIeHKa IMapaMeTpOB

CranuoHapHbIC MOJCIH ¢ HECKOJILKUMH IIEPEMEHHBIMHU: BEKTOPHBIE MOJICTTH
aBToperpeccun (VAR)

4.1.0npeneneHusi U OCHOBHBIC TTOHATHS

4.2.Mopenu BEKTOPHON aBTOPETPECCHH M OIIEHKA UX MTapaMeTpOB

4.3.TecT npuurHHO-CIIeACTBEHHOM cBs3M I perinmkepa (Granger causality test)
4.4.OyHKIUM OTKJIMKA Ha UMITYJIbC

4.5.1TpakTrueckoe ynpaxxHeHUE: KBapTajdbHbIe 3KOHOMUYeckue ganHbie CIITA

u Jlanun

Mogens koppekiuu perpeccioHHbIX ocTatkoB (VEC)

5.1.OcHOBHBIE TOHATHS KOMHTETPALMU U MOJIETTU C KOPPEKTUPYIOLIUM
napaMmeTpoMOILIeHKa

5.2.IlpencraBieHne KOMHTETPUPOBAHHBIX CUCTEM

5.3.0uenka

5.4.Cnernudukariys MOJICTH U OlIEHKa apaMeTPOB

5.5.1IpakTrueckoe ynpaxHeHHE: olleHKa kpuBoi dumurnca 11 Utamuu



IHopsiiok mpoBeeHKsI MPOMEKYTOYHOI0 H UTOTOBOI0 KOHTPOJIA
Ilpomesricymounulit KOHmpo.1b OCYIECTBIISIETCA B Ipoliecce oOydeHHus, Ha
CEMUHAPCKUX 3aHATHsIX. [lo pesynpTaTam MPOMEKYTOYHOTO KOHTPOJA B (opme
MEPUOANYECKUX OMPOCOB M  OOCYXIEHUSA BBICTYIUICHHMM Ha CEMHUHapax
MPOCTABJISIIOTCA TEKYIIME OLEHKM B YYETHBIX BEIOMOCTSIX, KOTOPBIE BEJIECT
MIPEI0/IaBaTEb.
Hmozoewtit koHmpons Ha OCHOBE PE3YJBTATOB IMUCBMEHHOW JOMAIIHEU U

CEMHUHApa.

Ili1aHbI CeMUHAPCKUX 3aHATHI
dopmuporanue u ananus mojaeneit VAR, VECM, TVECM wu nepuoanyeckux

mozeieit ¢ nomorsio [10 Eviews u R.

PexoMenayemasi iureparypa
Ocnosnasa rumepamypa:
James D. Hamilton (1994), Time Series Analysis, Princeton University Press
Fumio Hayashi, (2000), Econometrics, Princeton University Press
C. A. AiiBazsu (2001), OcHoBsl 3x0oHOMeTpUKH, FOHUTH, ToM 2

Ruey Tsay (2002), Analysis of Financial Time Series, Wiley

A A o

P. Franses and R. Paap (2004), Periodic Time Series Models, Oxford University

Press.

Jlumepamypa 6 pazougke no memam J1eKyuil:

1. CranuoHapHbIe IPOIIECCHI: 0030p MPOIIECCOB aBTOPETPECCHU - CKOJIB3SIIETO
cpennero (ARMA)

e AiiBazsH [2], maparpadsr 3.2-3.3, 3.4.1 - 3.4.3

e Hamilton, rimassr 3, 5



e Hayashi, rnaBa 6

e Tsay, rnasa 2

2. HecrammonapHbie Mporiecch

e AiiBazsH [2], maparpadsr 3.5.1
e Hamilton, rnaBer 15-17

e Hayashi, rnmaBa 9

e Tsay, rnaBa 2

w

. [Teppoanyeckue Mojieu

Franses and Paap, rnassi 1-3

4. CtanmoHapHbIE MOJIENT C HECKOJIBKUMHU MTEPEMEHHBIMU: BEKTOPHBIE MOJICTTU
aBToperpeccun (VAR)

e Hamilton, rmasa 11

Hayashi, rimaBa 6

e Tsay, rnasa 8

9

. Mogenb koppekiuu perpeccuonHbix octatkoB (VEC)

Hamilton, rimaser 19-20

Hayashi, rmassr 9-10

e Tsay, rmasa 8

' PekoMeHaTeNbHO.



