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Ieau 1 3a7a4u AMCHUTJIMHDI .

A. lenun muctuuiuinHbl: CmyoeHmvl OO0NHCHbI HOJAYHYUMb 3HAHUSL 00 OCHOBHBIX MOOEIsX
BDEMEHHbIX PA008 U HABLIKU pabomvl C BPEeMEHHbIMU pAO0amMu, HOCMOEHHbIMU HA
9KOHOMUYECKUX U puHaHcosblx OanubiX. Kypc nauunaemcs co cmayuoHapHvix mooeneti
asmopezpecuu - CKOIb3AWeE20 CpeoHec0 ¢ OOHOU NepeMeHHOU, nepexooum K
HECMAYUOHAPHBLIM  MOOENIM, NepUooUdeckuM mooersam. B koumye «kypca 6600umcs
nousimue mooenell 8PeMeHHbIX Pio08 ¢ HecKoIbKumu nepemennvimu. Ocoboe HuManue
yoensemcs NPUKIAOHbIM ACNeKMAM AHAIU3A BPEMEHHBIX PAOOS.

b. 3amaun TUCLUIIINHEI :

- [Tonyunts TeopeTnyeckre 3HaHUs U HaBBIKK paboThl ¢ MoaemsiMu ARIMA

- [TonyunTs TeopeTHyeCcKre 3HaHUS U HABBIKK PaOOTHI C CE30HHBIMH U MEPUOIUIECCKUMHU
MOJIETISIMU

- [TomyunTh TeOpeTHUECKHE 3HAHKS U HABBIKH Pa0OTHI ¢ BEKTOPHBIMU MOJEISMU
aBToperpeccuu (VAR)

- [TomyunTh TeOpeTHUECKUE 3HAHHS U HABBIKH Pa0OThI C MOJEIISIMU KOPPEKIUH
perpeccuonnbix octatkoB (VEC)

- [TomyuuTh TeOpeTHUECKrE 3HAHKSI U HABBIKH PabOThI ¢ HanboJee pacIpOCTPAaHEHHBIMU
HETMHEWHBIMU MOJICIISIMH

Mecto nucuuniaunsl B crpykrype OOII:

A. Nndopmanms 06 06pa3oBaTenTsHOM CTaHAAPTE U Y4COHOM TUTaHE:
— THUIl 00pa30BaTeNIbHOTO cTaHaapTa u Buj yueonoro: OC MI'Y;
— HarpaBJIeHHWE TOJTOTOBKH (B COOTBETCTBHHM C 00pa3oBaTeNbHBIM cTaHmapTom): 38.04.01
«IKOHOMHKA» (MarucTparypa)

b. Nudopmanus o MmecTe TUCIUIUIMHEI B 00pa30BaTEILHOM CTaHAAPTE M YICOHOM TUTaHE:
— BapuaTUBHAs YacCTh;
— TnpodecCHOHaTbHBINA OJIOK AUCIUILINH,
— TUII. 00513aTEIIbHEII;
B. Ilepeuenb AMCIUIUINH, KOTOPBIE JOJDKHBI OBITH OCBOCHBI JJISI Hauajla OCBOCHHS JTaHHOU
JTUCHUIUTUHBI. DKOHOMETPUKA

['. O6mas TpyaoeMKOCTh (B aK. yacaX M 3a4eTHBIX SAMHMIAX). 72 ak. yaca, 2 3a4emubix
eounuy

. ®opma npomexyTOYHOU arrecTtanuu (3a4yeT, SK3aMeH, AU(GepeHIIMPOBAHHBIN 3a4eT):
3ayem

DopMbI IPOBEICHUSA

A. Jlyist IMCUUILINH:

— (¢opMa 3aHATUH C YKa3aHHMEM CYMMapHOM TPYJOEMKOCTH MO Kaxk10i (hopme:
JeKIH: 8 ak. uacos nexyutl
NpaKTUYECKHe 3aHATHs (CeMUHApHI) - 26 ak. uacos;
nabopaTopHas paboTa (IpeycMOTpeHa B paMKax MPaKTHUECKUX 3aHATHIA);
camocTtosiTensHas padora 38 ak. yaca,

— (OpMBI TEKYIIEro KOHTPOJIA:

Tucomennviii 3auem (cmyoenm 0ondiceH 8vibpams 4 uz 5 ynpasichenuii), 2 ax. waca

Pacnpenesienne Tpy10eMKOCTH 10 pa3jesiaM U TeMaM, a Tak:ke ¢opMaM NPoBeAeHUs 3aHATHI
¢ ykazanueMm GopM TeKylero KOHTPOJIA U NPOMEKYTOYHOM aTTeCTalluu:

n/m

TpynoemkocTs (B ak. gacax) mo popmam 3aHITHIA
HauvenoBanue paszienos u (A7 IMCUMIUIMH) U BUJAM paboT (715 MPaKTHK)

TeM JINCIUTLTHHbI / AydumopHas paboma (c pa36uskoli no hopmam u udam)
HanmeHoBanue pa3znenon Tpakmuyeckue Jlabopamopras | Camocmosmens- | KOHTPOILA

(9TAIIOB) IIPAKTHKH Jekyuu 3aHAmus paboma / Hasl paboma
(cemuHapsbi) KOHMpPO/IbHast

Dopmbl




paboma/konnokeuy
M
CranuoHapHbI€ TPOIIECCHI: 2 yaca 4 6 TTucome
0030p MpoI1IeCcCOB HHbLL
ABTOPErPECCHUH - sauem
CKOJIB3SIIIETO CPETHETO
(ARMA)
HecrannonapHbie mpoieccht 2 yaca 4 6 ITucome
HHbIU
3auem
[eproandeckue MoaeIH luac 4 6 Iucome
HHbIU
3auem
CranoHapHbIe MOJIEIH C 1 wac 4 6 Tucome
HECKOJIbKUMU —
MIEPEMEHHBIMH: BEKTOPHBIC sauem
MOJICJIM aBTOPErPeCcCruu
(VAR)
Mopnenb KoppeKIuu 1 uac 4 6 Ilucome
PErPECCHOHHBIX OCTATKOB Hbll
(VEC) 3auem
BBeneHue B HEMMHENHBIE 1 uac 6 8 Iucome
MOZCIH HHbIU
3auem

Conep:xaHue TUCHUIVIMHBI 10 pa3jejaM U TeMaM (3TanaM) — ayIMTOPHAS U CAMOCTOSITE/IbHASA
padora:

Pasnen |. Cmayuonapuwie npoyeccol: 0630p npoyeccos asmopezpeccuu - CKOIb3AUE20 CPEOHE20
(ARMA) [JTexyusn 1]

Tema 1: [Ipoueccel ckomp3diero cpeasero (MA)

Tewma 2: [Ipoueccer aBToperpecun (AR)

Tewma 3: [Ipomecc aBTOperpeccuu — CKoIb3AMIero cpeaaero (ARMA)

Tema 4 Onenka mapamMeTpoB MPOIECCOB aBTOPETPECCUHU — CKOJIB3SIIETO CPETHEr0

3agaHust Ui CaMOCTOSTeNIbHOU paboThl: Crmyodenmul 00IHCHbI U3YUAMb MAMEPUATbL,
obcyacoaemvle 6 Kacce, U NOGMOPAMb YNPA’CHEHUS, peuldemble 80 8peMsl IeKYuu

Paznen Il. Hecmayuonapuwie npoyeccor [Jlexuusn 2]
Tewma 1: CrannoHapHOCTh OTHOCUTEIBHO TPEH/IA
Tema 2: nTerprpoBaHHbIE MTPOLECCHI
Tewma 3: [IpornosupoBanue
Tema 4: TecTsl Ha eUHUYHBIE KOPHU
Tema 5: Metoa bokca — JI>keHKHHCaA

3amaHus UL CaMOCTOSITENIBHOM  palboThl:  Cmyodenmbvl  OONJHCHLL  U3YYAmMb  MAmMepudavl,
obcydcoaemvle 6 Kuacce, U NOSMOPSAMb YNPANXCHEHUSA, peuiaemble 80 8peMs IeKYUU

Pazgen 1. Ilepuoouueckue mooenu [Jlexuusn 3]
Tema 1: ITouemy cnenyer UCIONb30BATh IEPUOANYECKUE MOACIIN?

Tema 2: [IpencraBienre NEPUOJUYECKUX MOJICIICH BPEMEHHBIX PSAIOB C OJJHOM
MepeMEHHOMN

Tewma 3 Bo1i6op Mozienu 1 olileHKa HapaMeTpoB




3amaHus I CaMOCTOSITENIbHOM  paboThl:  Cmyodenmbvl  OONJHCHLL  U3YYAMb  MAMeEpuabl,
obcyscoaemvle 6 Knacce, U NOSMOPSAMb YNPANXCHEHUS, peuiaemble 80 8peMs IeKYUU

Paznen IV. Cmayuonapuvie mooenu ¢ HecKOIbKUMU NEPEMEHHBIMU. BEKMOPHbLE MOOENU
asmopezpeccuu (VAR) [lekuyusa 4 u 4 uacoé npakmuueckux cemunapos|

Tema 1: OnpenenieHust 1 OCHOBHbIE TTOHSTHUS

Tema 2: Monienu BEKTOpHOM aBTOPETPECCUU U OIIEHKA UX MapaMeTpoOB

Tema 3: Tect npuunHHO-CIIeACTBeHHOM cBsi3u I peitnmkepa (Granger causality test)
Tema 4: ®yHKIMU OTKIMKA HA UMITYJIbC

Tema 5: IlpakTuueckoe ynpaxHEeHHE: KBapTadbHble SJKOHOMUYeckue AaHHbie CIIIA u
Janun

3amaHus S CaMOCTOSITENIBHOM  paboThl:  Cmyodenmbvl OONJCHLL  U3YYAmMb  MAmepuavl,
obcysicoaemvle 6 Kiacce, U NOBMOPAMb YNPANCHEHUS, peulaeMble 80 8pemMs JIeKYul

Paznen V. Mooenv koppexyuu peepeccuonnvix ocmamkos (VEC)[Jlekuua 5 u 4 uacos
NPAKMUYECKUX CeMUHapos|

Tema 1: OcHOBHBIC TTOHSTHS KOMHTETPALNH U MOJIETH C KOPPEKTHPYIOIIHM
IapaMeTpoM OLIEHKa

Tewma 2: [IpencraBieHrue KOMHTETPUPOBAHHBIX CUCTEM

Tema 3: Onenka

Tema 4: Crienmdukamnus MOJIEIN U OIICHKA ITApaMeTPOB

Tewma 5: [IpakTnueckoe yrpaxxHeHHE: oueHka kpuBo @ununca ausa Mranmuun

3amaHus I CAMOCTOSTENBHON  paboThl:  CmyodeHmbvl OONNCHLL  U3YYAMb  MAMeEpPUavl,
obcyscoaemble 6 Knacce, U NOSMOPSIMb YAPANCHEHUS, peluaemble 60 8PeMsl IeKYUU

Paznen VI. Bseoenue 6 nenunetinvie mooenu [Jlexuus 6]
Tema 1: TecTbl HETMHEHHOCTH
Tema 2: Mojienu ¢ IoporaMu ¥ TECTHI Ha TTIOPOTH HETMHEHHOCTH
Tema 3: JluarHocTrKa MOJIENICH U TPOTHO3UPOBAHUE HA OCHOBE IMIOPOT'OBBIX MOJICIICH
Tema 4: Monenu aBToperpeccu ¢ rmiaBHbIM nepexoaoM (STAR)
Tema 5: Onenka, nporaozupoBanue u [10 11 HeMMHEWHBIX MoIeTel

3amaHust L CAMOCTOSITENbHON  paboThl:  CmydeHmbl  OO0NJHCHbI  U3YYaAmMb  MAMepuavl,
obcyscoaemvle 6 Knacce, U NOSMOPSIMb YAPANICHEHUS, peuiaemble 60 8PeMst IeKYUU

Ilepeyenb koMmneTeHuii, (popMUPYeMBbIX B pe3y/ibTaTe OCBOCHUS IMCIHHUIUVIMHBI — MO0 BHAAM
KOMIIeTeHIIHii:

BJIaJCHUC COBPCMCHHBIMU METOAaMU u HHCTPYMCHTAMU HCCICOOBAaHUA COILIUAJIBHO-
9KOHOMHYECCKUX ITPOLECCOB, CPABHUTCIBHOI'O aHAJIN3a HAIMOHAJIBHBIX MOI[CJ'IGI71 3KOHOMUKHAU (M-
HK-2);

CIIOCOOHOCTh aHAJIM3UPOBAaTh M MCHOJIb30BaTh pa3IMYHble HCTOYHHKK HWHMOpMaLUU s
NpOBEJICHUS SKOHOMHYECKUX pacueToB (M-I1K-8);

CIOCOOHOCTh ~ COCTAaBJIATH IPOTHO3 OCHOBHBIX  COLIMAJIbHO-PKOHOMHYECKHUX IOKa3aresien
JCSATEIBHOCTH MPEANPUATHS, OTPACIIH, PETHOHA M SKOHOMHKH B 1iesioM (M-T1K-9);
CHOCOOHOCTh J1aBaTh MOJHOIEHHBIE MPOTHO3bI PAa3BUTUS OCHOBHBIX COIMAJIbHO-’KOHOMHYECKHX
MoKasaresieil Ha ypOBHE MpPENNpUATHS, PETHOHA, CTPAHbl HA OCHOBE MOJENIell BPEMEHHBIX PSIOB,
UCIIOJIB3Ysl COBPEMEHHBIE TTaKeThl NPUKIaAHbIX nporpamm (CIIK-5);



CHOCOOHOCTH MCITOJIb30BaTh MAaTEMAaTHUYECKHE, CTATUCTUYECKHE U SKOHOMETPUYECKHE METOIBI JIJIs
00pabotku maccuBoB nanHbix (CITK-9);

Y4yeOHO-MeTOAMYECKOE oOOecrieyeHre CaMOCTOSITeIbHOIl PpPadoThl CTYJIEHTOB, OIl€HOYHbIE
CpeaCcTBA KOHTPOJIsSI YCIIEeBAEMOCTH U MPOMEKYTOYHOM aTTecTaAlMu:

A. YdeOHO-MEeTOIUYeCKHEe PEeKOMEHAAMU JJisi O0eCIeUeHUsT CaMOCTOSTEILHON paboThl
CTYJICHTOB:

®  1068MOpeHUe Mamepuaios, U3y4eHHsvlX 6 ayOumopuu
®  1068MOPHOE BbINOIHEHUE YNPANCHEHU, BbINOJHEHHBIX 8 AYOUMopuu
®  peuterue YNpadcHeHull, 3a0aHHbIX Had OOM.

b. ®oHJ OLIEHOYHBIX CPEACTB

@Dopma oyenku - nucomeHuwlll 3auem. Cmyoenm 00axceH vlopams 4 u3 5 ynpajxcHeHul..
Kaowcooe ynpascnenue oyenusaemesa maxkcumanvno 6 1,25 6anna. /[nsa nonyuenue sauema
cmyoenm 0012ceH Habpamb He meHee 3 Oann08.

B. IlpuMepHbIli CIIMCOK 3aJaHUM JJIsl POBEACHUS TEKYIIEW M MPOMEXKYTOUYHOW aTTECTALUU
(TembI T MOKITAI0B, pedepaToB, MPE3CHTAUMN U AP. — 10 BUIAAM 3a/1aHU#):

Omo npakxmuueckue 6onpocuvl nucbmenno2o 3auema 6 2015 200y:

[Mpuknannoii Bonpoc 1) What is a Multivariate Lagrange Multiplier Serial Correlation Test? What is the
null hypothesis? Given the following Eviews output,

VAR Residual Serial Correlation LM Tests
Sample: 1/01/2014 1/12/2015

Included observations: 319

Lags LM-Stat Prob
1 3.330024 0.5042
2 4.826188 0.3056
3 2.901556 0.5744
4 2.629493 0.6216
5 0.198727 0.9954

¢ what do we understand about the (multivariate) residuals?

[Mpuknannoii Bonpoc 2) Interpret and discuss the following Eviews Output (also explaining how many variables
we have):



Vector Error Correction Estimates
Standard errors in ( ) and t-statistics in [ |

Cointegrating Eq:  ComtEql

CONS(-1) 1
INC(-1) -1.012376
-0.0025
[-404.502]
C 1.885968
-0.23625
[ 7.98278]

D(CONS)  D(INC)

CointEql 20.145655  0.68782

017122 -0.11051
-0.85067] [ 6.22387]

I'. IIpumepHBIi cIUCOK BOIIPOCOB /7Sl IPOBEACHUS TEKYILEH U MPOMEXKYTOUHOM aTTecTaluu:

Omo meopemuueckue 80npocvl nuUcbMerHo2o 3avema 6 2015 200y

Teopernueckuii Bonpoc 1:
Consider the following AR(1) model

Yi = O'Zyt_l t&, & ~WN (011) g ~WN(0,0° =0.13)

» Compute the expected value of the process

» Compute the variance of the process

« Compute the auto-covariance function of the process
Teopernueckuii Borpoc 2:

Consider the following PAR(1) model Ye =& Yeat & written as

DY; =DY, , +&

where,
/1 0 0 0
| —(-0.2) 1 0 0

Po=1 —(-0.8) 1 o |and
\ 0 0 —(2.1) 1
/0 0 0 (05)
0000

®1=1900 0
\0 0 0 0

» What is its characteristic equation of the previous PAR(1) model and when the model is
stationary?
* How to test for seasonal heteroscedasticity in the model residuals?

Teopernueckuii Bompoc 3:
Discuss what is Granger Causality and how it can be computed.

Y4eboHO-MeTOANYECKOEe U HH(OPMAIIHOHHOE o0ecTiedeHue TUCIHIIINHbI:



A. OcHOBHas JMTEpaTypa — C BBIJICICHHEM ITOApa3ieoB (1o mpuiaraeMoit Gpopme);
b. JlomonHuTenpHas IuTepaTypa — C BhACICHUEM MOApa3ienoB (1o npunaraemMoil popme);

B. IIporpammuoe obecnieuenne u MHTEpHET-PECYPCHI — C BBIACIEHUEM TOPA3eIIOB:

Eviews software - R software
Gopma Onst npedocmasienust CRUCKA TUMepamypl

OTB. ToMm
Ne Hassanue | penaxrop | \ocro | Msparemse Ton Haspanue (Bbimyck) | Homep
/11 ABTop KEHIH / (s H3aHUS TBO HU3JaHUS KypHana JKypHaJia/ | KypHaia
CTaTbH | KOJUIEKTHB- (cOopHHKA)
HBIX padoT) cOopHyKa

CryerJ.D., | Time us Springer 2008
Chan K.S. | series

analysis:

With

Applicatio

nsinR
Fumio Econometr us Princeton 2000
Hayashi ics University

Press

James D. Time us Princeton 1994
Hamilton Series University

Analysis Press
Cepreit OCHOBHI Poccus IOnuTH 2001 TOM 2
AliBa3siH SKOHOMETP

HKH
Lutkepohl | Applied UK Cambridge | 2004
H., Kratzig | Time University
M. Series Press

Econometr

ics
Ruey Tsay | Analysis of uUs Wiley 2002

Financial

Time

Series
Philip Periodic UK Oxford 2004
Franses, Time University
Richard Series Press
Paap Models




