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1. Iesu ¥ 3aga4u JUCHUIIMHBI:

A. Ilenu TUCHMIIIAHBI

CTyaeHThl JOJDKHBI MOJYYUTh 3HAHHMS OO0 OCHOBHBIX MOJCNSIX BPEMEHHBIX PSAJOB W HaBBIKU
paboThI C BpEMEHHBIMH PsIIaMU, TIOCTOCHHBIMU Ha JKOHOMHYECKHX M (DMHAHCOBBIX JTAHHBIX.
Kypc HaumHaeTcs €O CTallMOHAPHBIX MOJEJECH aBTOPErPECCUU - CKOJB3SIIErO0 CPEIHEro C
OJIHOM NEPEMEHHOM, NEPEXOJAUT K HECTAIMOHAPHBIM MOJEIAM, NEPUOAUYECKUM MOJesIM. B
KOHIIE Kypca BBOJUTCS MOHSATHE MOJIENIC BPEMEHHBIX PSJOB C HECKOJbKUMH MEPEMEHHBIMH.
Oco0o¢ BHIMaHHE yIEISeTCS MPUKIIATHBIM acTIeKTaM aHaIn3a BPEMECHHBIX PSIOB.

b. 3amaun TUCHMIIUHEL;

[TomyunTh TEOpeTHUECKHE 3HAHUS U HaBBIKK paboThl ¢ Moaensmu ARIMA

HOJIy‘-II/ITI) TCOPCTUUCCKHC 3HaHUA u HaBbIKH pa6OTI)I C CC30HHBIMU n
NepuoOANICCKUMHU MOJCTIAMU

[Tonyuuth TeopeTMUeCKHE 3HAHUS U HaBBIKMU DPAOOTBl C BEKTOPHBIMH MOJEISMHU
aBroperpeccuu (VAR)

[Tonyuutes TeEOpeTHYeCKHE 3HAHMS M HaBBIKM pPAa0OTBl C MOJAEISIMH KOPPEKILHUH
perpeccuonHbix octatkoB (VEC)

HOJ’Iy‘{I/ITB TCOPECTUYCCKUC 3HaHHUA u HaBBIKHU pa6 OTbI C Hauboiee
pacupoCTpaHCHHbBIMHA HEIUHESHHBIMHA MOJCIISIMHU

2. HNudpopmanus o MecTe JTUCHMILIMHBI B Y4eOHOM ILJIaHe:
— IIEPBBIA KYPC;
— BTOpPOU CEMECTD;

3. ®dopMa NpoMeKyTOUHOI aTTecTanuu (3a4er);

4. O0beM TUCHMILINHBI:
Kypc o6beMom B 72 gaca npemxycMaTpuBaeT cienyromue GOpMBI IIPOBECHHS 3aHSATHIA:

Jlextmu 24 4., ceMUHApCKuUeE 3aHATHsA 8 4., camocTosTenbHast padora 40 4.
5. TemaTuyeckuii NJIAH:

Ne
n/n

HaunmenoBanme pa3acioB U TEM JUCHUIIIINHBI

CrarrioHapHbIE TPOIECCH: 0030p MPOIIECCOB ABTOPETPECCHH - CKOJB3sIIero cpearero (ARMA)

HCCTaL[I/IOHapHBIC IMPONHCCChI

[lepnonnueckue moaenu

el A

CrarrioHapHbIC MOJICITH ¢ HECKOJIBbKUMHU ITEPEMEHHBIMU: BEKTOpHBIE Mojieiu aBToperpeccuu (VAR)
MopenupoBanue ycioBHOU rereckeaacTuaHocTu: Mmoaern GARCH
MopenupoBanue ycioBHOM rereckegactuaHoctu: Mogenu GARCH

Monens Koppekiuu perpeccnoHHbix octatkos (VEC)

BBenenue B HenHEHHBbIE MOJIEITN

6. IlepeyeHb KOMMIeTEeHI U, (POPMHUPYEMBIX B pe3y/abTaTe OCBOCHUS JUCHUILIMHBI

Hucmpymenmanvhole

® gnadeHue UHOCMPAHHbIM A3bIKOM 6 YCMHOU U NUCbMEHHOU (opme Ona ocyujecmeneHus
KOMMYHUKAYUU 6 Y4eOHOU, HAY4YHOU, NpOPecCUOHANbHOU U COYUANbHO-KYIbMYPHOU cepax




06W€Hu}l2 , enaoenue mepMuHOﬂoeueﬁ cneyuailrbHocmu HA UHOCMPAHHOM  A3blKe, YMeEHUue

20mosums  NYOIUKayuu, NPOBOOUMb  Npe3eHmayuu, ecmu  OUCKYCCUU U  3aUWuUams
npeocmasiennyio pabomy Ha unocmpannom sazvike (M-HUK-1);
81a0eHue  COBPEMEHHbIMU  MemoOamu U  UHCMPYMEHMAMU  UCCIe008aHU  COYUANbHO-

IKOHOMUYECKUX npoyeccos, CpaHUmMeENIbHOcO0 aHalu3a HAyuOHAIbHblX Mooenel IKOHOMUKU (M'
UK-2);

IIpogheccuonanvnuvie

CHOCOOHOCMb  AHAIUBUPOBAMb U  UCHONB308AMb  PA3IUUHbIE UCMOYHUKU UHDOpMayuu OJisl
npoeedenust IkoHomuyeckux paciemos (M-I1K-8);

CHOCOOHOCMb  COCMABNAMb  NPOSHO3  OCHOBHBIX  COYUATbHO-IKOHOMUUECKUX —NnoKasameetl
0esimenbHOCMuU NPEONnPUIMUsL, OMPACIU, Pe2UOHA U IKOHOMUKU 6 yeaom (M-TTK-9);

7. OcHOBHaf JIUTEpaTypa:

Tom
Hassann Ors. Ha3zpanmue | (BbIIYCK)
Ne PEIAKTOP | Necro | M3parens Ton KypHajia | :kypHaaa | Homep
n/n ABTOp € Kumru / (s HM31AHUSA CTBO u3gaHus | (cOopHuKa JKypHaJIa
cTaThu KOJ/IVICKTUB-
HBIX paGor) ) cOOpHUK
a
1 CryerJ.D., | Time us Springer 2008
Chan K.S. | series
analysis:
With
Applicatio
nsinR
2 Fumio Econometr uUs Princeton 2000
Hayashi ics University
Press
3 James D. Time uUs Princeton 1994
Hamilton Series University
Analysis Press
4 Cepreit OCHOBHI Poccus IOHuTH 2001 TOM 2
AliBa3siH SKOHOMETP
HKHU
5 Lutkepohl | Applied UK Cambridge | 2004
H., Kratzig | Time University
M. Series Press
Econometr
ics
6 Ruey Tsay | Analysis of uUs Wiley 2002
Financial
Time
Series
7 Philip Periodic UK Oxford 2004
Franses, Time University
Richard Series Press
Paap Models




