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5. llnanupyemble pe3yjbTaTbl 00yUeHHUs] MO JUCIHHUIIJINHE, COOTHECEHHbIE C NJIAHMPYEMBbIMH PpPe3y/JbTATAMHM OCBOEHHSI 00pa30BaTebLHOI
NporpaMmbl (KOMIETEHIIUSIMH BHITYCKHHKOB)

(I)ole/lpyeMble KOMIICTCHIIUHA HJIaHpreMLIe pe3yJdbTaThbl Oﬁy‘lel{]/lﬂ nmo JAUCHHUIIJIMHE

(Ko KOMIIeTEeHIIUH)

(MoayJ110)

VYK-1: CnocoOHOCTh K KpUTUYECKOMY aHAJIM3y U OLIEHKE COBPEMEHHBIX
HAYYHBIX  JIOCTIDKCHHMH, TCHEPUPOBAaHMIO  HOBBIX  HJEH  mpu
PEIICHUUHCCIIEIOBATEIbCKAX W TPAKTHUECKUX 3a/ad, B TOM YHCIE B
MEXIUCIUIUTMHAPHBIX 00JIaCTsIX

V1 (YK-1) Ymers aHanu3upoBaTh ajibTEpHATUBHBIE BapHAHTHI
peIlleHUs] HUCCIENOBAaTeIbCKMX W MPaKTUYECKUX 3aJad |
OLICHHUBATh NMOTEHIMAIbHBIE BHIMTPHIIIN/TIPOUTPHIIIN peaIh3aluu
9THX BapUaHTOB

VY2 (YK-1) VYmers mnpw peuieHuu UCCIEeNOBATEIbCKUX U
IPAKTUYECKHUX 3a]a4 F€HEpUPOBATh HOBBIE MJIEU, MOJAAIOIINECS
ONepaloHaIN3alMid  HUCXOAs U3 HaAJWYHBIX PECypcoB U
OTpaHUYECHUU

Bl (YK-1) Bnagers HaBbIKaMH aHaIM3a METOJOJOTHYECKHUX
npo6sieM, BO3HUKAIOUIMX TPU PEIIEHUH HMCCIEI0BATENbCKUX H
MPaKTUYECKUX 33a7ad, B TOM YHCIE B MEXIUCHUIUIMHAPHBIX
o0nacTsx

OIIK-1 criocoGHOCTh CaMOCTOSITENIBHO OCYILIECTBISATH HAYYHO-
UCCIIEI0BATENIbCKYIO JESTELHOCTh B COOTBETCTBYIOIIEH
po¢eCCHOHATBHON 00JIACTH C UCTIOJIb30BAHUEM COBPEMEHHBIX METOIOB
UCCIIeIOBaHMsI U MHPOPMALMOHHO-KOMMYHHUKAIIMOHHBIX TEXHOJIOTUI

31 (OIIK-1) 3nate ocHOBHOW Kkpyr mpoOieMm (3aaau),
BCTpEYaoIuXxcs B M30paHHOH cdepe HaAydHOU NeATeNbHOCTH, U
OCHOBHBI€ CITOCOOBI (METO/IbI, AITOPUTMBI) UX PELICHUS

32 (OIIK-1) 3HaTh OCHOBHBIE HCTOYHMKH W METOJIbI ITOMCKa
Hay4yHOU HH(OpMaLH

Y1 (OIIK-1) VYmers HaxomuTh (BeIOMpaTh) HamOolee
¢ dexTuBHBIC (METOIBI) PEIICHUS OCHOBHBIX THIIOB IMPoOIeM
(3amau), BcTpevarommxcss B u30paHHOW cdepe HaydHOUH
JeSITeIbHOCTH

VY2 (OIIK-1) YMers 0000111aTh U CHCTEMATH3HPOBATH MEPEOBbIC




JOCTHDKEHHS HAay4YHOM MBICAIM W OCHOBHBIE  TEHJCHLUU
XO3SIICTBEHHOM ITPaKTUKU

Y4 (OIIK-1) VYmerp cobupaTh, OTOMpaTh W HCIOIH30BATH
HEO0OXOMMBIC JTaHHBIE u 3¢ pexTHBHO MIPUMEHSATD
KOJIMYECTBEHHBIE METO/IbI MX aHAI3a

B1 (OIIK-1) Bnanets COBPEMEHHBIMHU METOJIaMH,
WHCTPYMEHTAMH U TEXHOJIOTHEW HAy4YHO-UCCIICIOBATEIHCKOU U
OPOEKTHON  JESATENbHOCTH B OMNPEIENIEHHBIX  00JIacTsX
SKOHOMHYECKON HAyKH

I1K-4: cniocoOHOCTh aJanTHUPOBATh PE3YIbTaThl COBPEMEHHBIX V1 (IIK-4) YmeTh COMOCTaBIATHh JOCTH)KCHHS COBPEMEHHOMU
SKOHOMHUYECKHUX MCCIIEIOBAHUMN JIJISl LEJICH PEIIECHUS] SKOHOMUYECKUX SKOHOMHUYECKOW MBICIIH C PEaTUAMU XO3IMCTBEHHOM MPAKTUKU
po0JieM, BOZHUKAIOIIUX B ACSITCIBHOCTH OpPraHu3aIui u B1 (IIK-4) Bnagetp MeTOIaMHM MPUKIAIHBIX SKOHOMHUYECKHX
roCyJ1IapCTBEHHOM MOJUTHUKHU VCCIIETOBAHU I

OIIGHO'—IHI)IG cpeacTBa ajid HpOMe)KYTOLIHOI\/JI aTTeCTaly 110 AVCIHUININHE ITPHUBCICHBI B HpI/IJ'IO)KeHI/II/I.

6. O0beM NUCHUINIMHBI B 3a4€THBIX €IMHHMIAX C YKAa3aHHEM KOJIMYeCTBA aKaJAeMHYeCKHX HJIHM ACTPOHOMHMYECKHX YacCOB, BbIJCJCHHBIX Ha
KOHTAKTHYI0 pa0doTy o0y4aromuxcs ¢ npenoaasaresieM (110 BUIaM y4eOHBIX 3aHATHI) U HA CAMOCTOSITEIbHYIO Pa00oTy 00y4aIOIIUXCH:

OOBbeM IUCHUIUIUHBI COCTAaBIIAET 23aueTHBIC €IMHUIIBI, BCEro 72 wyaca, U3 KOTOPBIX 26 4YacoB COCTaBJseT KOHTakTHas pa0oTa acmupaHTa c
npernojaBateneM (12 yacoB 3aHATHS JIEKIMOHHOTO THMA, 14 9acoB 3aHATHS CEMMHAPCKOrO THUIA (CEMHHApBl, HayYHO-TIPAKTHUECKUE 3aHATHS,
nabopaTopHbie paboThI U T.11.), Oyaca rpynmnoBbie KOHCYIbTAIUHU, 0 YaCOB WHINBUIyaJIbHbIE KOHCYIbTAIIUH, 04aCOB MEPOIIPUATHS TEKYIIIETO KOHTPOJIS
yCIIEBAEMOCTH, 2 4aCaMEpOIPUATHUS IIPOMEKYTOUHOMN aTTecTaluy ), 464acoB COCTABIIAET CaMOCTOATENbHas padoTa aCIUpaHTA.

7. BxoaHble TpeOOBaHMA AJIsl OCBOEHMS JMCUMILJIMHBI, NpeBaApUTeIbHbIe YCIOBHS:I0KHBI ObITh OCBOEHBI JUCHUIUIMHBI «MaTemaThudeckast
CTaTUCTUKA U TEOPHS BEPOSATHOCTEN», « DIKOHOMETpHKA I», «AHanu3 BpeMeHHbIX psnoB I, ID».

8. 06p330BaTeHLHLIe TEXHOJOIMH: UCIIOJIB3YIOTCA DJICKTPOHHAA JOCKa U Cﬂaﬁllbl, a TaK>KC NporpaMMHOC obOecrieucHue EViCWS, R.

9. Copep:xkaHue IUCUMIUVIMHBI (MOAYJIfA), CTPYKTYPHPOBaHHOe MO TeMaMm (pa3aejiaM) ¢ yKa3aHHEM OTBEJEHHOr0 HAa HHUX KOJIUYeCTBA
aKaJeMH4YecKMX HJIM ACTPOHOMMYECKHX YaCcOB U BH/bI y4eOHBIX 3aHATHIA
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Modelling and Forecasting Oil prices: A | 8 2 2 4 4 4
Review
1. Introduction: a general overview
2. A closer look at naive models
3. A closer look at recent econometric models
4. Forecast combination methods and the
evidence so far
Modelling and Forecasting Gasoline prices: A | 14 2 2 4 10 10

Review

1. Introduction

The Asymmetric ECM (A-ECM) model
Threshold Autoregressive ECM model
Auto-Regressive Distributed Lag (ARDL)
Models

Nonlinear Auto-Regressive
Lag (NARDL)

6. The evidence so far

e

b

Distributed




Modelling and Forecasting Natural Gas prices: | 14 10 10

A Review

1. Introduction

2. Time series modelling involving weather,
storage and economic variables (as
€X0genous regressors)

3. Error Correction Models (ECMs) between
Oil and Gas

4. Modelling Endogeneity: Structural VAR
models

5. Modelling the break in the oil-gas
relationship (the advent of shale gas): VECs
with breaks

6. Modelling the break in the oil-gas
relationship (the advent of shale gas):
Markov-switching cointegration

7. Nonlinear models and intensive
computational methods

8. The evidence so far

Modelling and Forecasting Electricity prices: A | 14 10 10

Review

1. Introduction: general overview

2. Multi-agent models

3. Fundamental (or Structural) models

4. Reduced-form models: jump-diffusion and
Markov regime-switching models

5. Statistical/Econometric models: Regression
Models, AR-type time series models, ARX-
type time series models, Threshold AR
models

6. Computational models: Neural Networks

7. Recent developments: Modeling the trend-

seasonal components,
forecasts, Forecast
Multivariate Factor models

probabilistic
combinations,




8.

The evidence so far

Introduction: How energy prices influence | 8 2 2 4 4
economic activity
1. Developments up to the early 2000s: the
demand channel of transmission.
2. Energy - economic activity: an asymmetric
relationship?
3. Energy - economic activity: a weakened
relationship?
4. Initial Policy recommendations (before the
global crisis in 2007-2009.)
Academic research during and after the global | 12 2 2 4 8
crisis
1. Nonlinearity and symmetry of energy
shocks
2. Disentangling energy price shocks
3. The role of financial speculation
4. Coal, Oil, and Natural Gas shocks in
perspective
5. Historical price shocks in the long run
IIpomexyTouHas aTrecTauus: 1o BeIOOpy | 2 2
acipanTa B (hopMe MUCBMEHHOrO 3auyéTa
MO0 SMITUPUIECKON CTAThU
Hroro 72 12 14 26 46




10. Y4yeOHO-MeTOAMYECKHE MATEPUAJIBI IVISl CAMOCTOSTEIbHOI Pa00ThHI ACIMPAHTOB.

Ne ABTOp Ha3paHue KHUTH / CTATbU Ton Ha3Banmue :xypHaja (cOopHuKa)
n/n u31aHuA
1 Fantazzini, D, and | Forecasting the real price of oil using online search data 2014 International Journal of Computational
Fomichev, N. Economics and Econometrics
2 Kilian, L., Baumeister, C. and | Are there Gains from Pooling Real-Time Oil Price Forecasts? 2014 Energy Economics
K. Lee
3 Kilian, L., Baumeister, C. Forecasting the Real Price of Oil in a ChangingWorld: A Forecast | 2015 Journal of Business and Economic
Combination Approach, Statistics
4 Kilian, L., and D.P. Murphy | The Role of Inventories and SpeculativeTrading in the Global Market | 2014 Journal of Applied Econometrics
for Crude Oil
5 Bagnai, A., and Ospina, Long-and short-run price asymmetriesand hysteresis in the Italian | 2015 Energy Policy
gasoline market
6 Bastianin, A., Galeotti, M., | Forecasting the oil-gasolineprice relationship: Do asymmetries help? 2014 Energy Economics
and Manera, M.
7 da Silva, A. S., Vasconcelos, | Symmetric transmission of prices in the retail gasoline market in Brazil |2014 Energy economics
C. R. F., Vasconcelos, S. P.,
and de Mattos, R. S.
8 Lamotte, O., Porcher, T.,| Asymmetric gaso-line price responses in France 2013 Applied Economics letters
Schalck, C. and Silvestre, S.
9 Brigida, M. The switching relationship between natural gas and crude oilprices 2014 Energy Economics
10 | Brown, S. P., and Yucel, M. | What drives natural gas prices? 2008 Energy Journal
K.
11 Erdos, P. Have oil and gas prices got separated? 2012 Energy Policy
12 | Mu, X. Weather, storage, and natural gas price dynamics: Fundamentalsand |2007 Energy Economics
volatility
13 Nick, S., and Thoenes, S. What drives natural gas prices? A structural VAR approach 2014 Energy Economics




l'lN/il-)'l ABTOp Ha3BaHue KHUTH / CTATBH n3[l;z?}zllnﬂ Ha3zpanue :xypHasa (cOopHuKa)
14 | Salehnia, N., Falahi, M. A.,|Forecastingnatural gas spot prices with nonlinear modeling using | 2013 Journal of Natural Gas Science and
Seifi, A., and Adeli, M. H. M. | Gamma test analysis Engineering
15 | Aggarwal, S. K., Saini, L. M., | Electricity price forecasting in deregulated markets: A review and|2009 International Journal of
and Kumar, A. evaluation Electrical Power and Energy Systems
16 | Weron, R Modeling and forecasting electricity loads and prices: a|2006
statisticalapproach
17 | Weron, R., and Misiorek, A. | Forecasting spot electricity prices: a comparison of parametric and | 2008 International Journal
semiparametric time series models of Forecasting
18 | Weron, R. Electricity price forecasting: A review of the state-of-the-artwith a look | 2014 International Journal of Forecasting
into the future
19 | Bernanke, B. S., M. Gertler, | Systematic monetary policyand the effects of oil price shocks. 1997 Brookings Papers on Economic Activity
and M.Watson
20 |Bernanke, B. S., M. Gertler, | Oil shocks and aggregatemacroeconomic behavior: The role of | 2004 Journal of Money,
and M. Watson monetary policy: A reply. Credit, and Banking,
21 Brown, S. P., and Yucel, M. | Energy prices and aggregate economic activity: an interpretative survey | 2002 The Quarterly Review of Economics and
K. Finance,
22 Hamilton, J.D. What is an oil shock? 2003 Journal of Econometrics
Mork, K. A. Oil and the macroeconomy. When prices go up and down: An extension | 1989 Journal of Political Economy
of Hamilton’s results.
23 | Mork, K.A., Olsen,O., and|Macroeconomic responses to oilprice increases and decreases in seven | 1994 Energy Journal
H.T. Mysen OECD countries
24 | Hamilton, J.D. Causes and consequences of the oil shock of 2007-08 2009 Brookings Papers on Economic Activity,
25 | Hamilton, J.D. Nonlinearities and the macroeconomic effects of oil prices 2011 Macroeconomic dynamics
26 | Kilian, L. The Economic Effects of Energy Price Shocks 2008 Journal of EconomicLiterature
27 | Kilian, L. Not All Oil Price Shocks Are Alike: Disentangling Demandand Supply | 2009 American Economic Review




Ne ABTOp Ha3Banue kHuIM / cTaThN Ton Ha3panmue ;xypHana (cOopHnKa)
n/n U31aHuA
Shocks in the Crude Oil Market
28 | Kilian, L. Energy Price Shocks 2015 New Palgrave Dictionary of Economics
29 | Kilian, L., and D. Murphy Why Agnostic Sign Restrictions Are NotEnough: Understanding the | 2012 Journal of
Dynamics of Oil Market VAR Models the European Economic Association
30 |Kilian, L., and D. Murphy The Role of Inventories and Speculative Trading in the Global Market | 2014 Journal of Applied Econometrics
for Crude Oil
31 Kilian, L., and R.J. Vigfusson | Are the Responses of the U.S. EconomyAsymmetric in Energy Price | 2011 Quantitative Economics
Increases and Decreases?
32 |Kilian, L., and R.J. Vigfusson | Nonlinearities in the Oil Price-OutputRelationship 2011 Macroeconomic Dynamics
33 | Kilian, L., and R.J. Vigfusson | Do Oil Prices Help Forecast U.S. RealGDP? The Role of Nonlinearities | 2013 Journal of Business and
and Asymmetries Economic Statistics
34 |Van de Ven D.J., and R.|Historical Energy Price Shocks andtheir Changing Effects on the | 2017 Energy economics
Fouquet Economy

11. PecypcHoe o0ecnieuenne:

e [lepeueHbOCHOBHOM U TOMOJIHUTEIbHONYYEOHOMINTEPATYPBI

o

0 O O O

Bhattacharyya, S. (2011) Energy Economics: Concepts, Issues, Markets and Governance, Springer-Verlag.

Kaminski V. (2012) Energy Markets, Risk Books.

Mack, I. (2014), Energy Trading and Risk Management, Wiley.

Madureira, N.L. (2014) Key Concepts in Energy, Springer.

Simkins, B. and Simkins, R. (2013) Energy Finance and Economics: Analysis and Valuation, Risk Management, and the Future of
Energy, Wiley

e [lepedens pecypcoB HHGOPMALIMOHHO-TEIEKOMMYHUKAITMOHHOM ceTu «IHTepHeT»

O
@)

https://www.eia.gov/
https://www.jodidata.org/

e [lepedyeHp HCIONB3YEeMbIX HH(DOPMAIIMOHHBIX TEXHOJOTHH, HMCIOJIB3YEMbIX INPH OCYILECTBIECHHH OOpa30BaTENBLHOIO IPOLECcCa, BKIIOYAs
porpaMMHoe obecrieueHne, UHPOPMALMOHHBIE CIIPABOYHBIE CUCTEMBI (IIPH HEOOXOAMMOCTH):


https://www.eia.gov/
https://www.jodidata.org/

o Eviews
o R software
e OmnucaHue MaTepUAITBHO-TEXHUICCKON 0a3bl.
o Kiacc ¢ mpoekTopoM + KOMIIBIOTEPHBIN Kiacc
o DJeKTpOHHas TOCKa
o Eviews, Rsoftware

12. 5sI3bIk mpenoxaBaHusi: PYCCKUN U aHTJIUICKUI.
13. ®opma o0yueHHMsI:0UHAS U 3a0YHAs
14. CocraBurenb: Panrannuan/lean, PhD, k.3.1.



OIIeHO‘lH]:IecpeIICTBa)I.]'IﬂHp0Be}IeHI/IHTeKyIIIeFOKOHTpOJ'Iﬂl/ll'lpﬁMe)KyTOHHOﬁaTTeCTaHHH.

HIKAJIA U KPUTEPUU OLUIEHVBAHW A PE3YJIBTATA OBYUYEHUSA no auctumuiae (MOAYIIO)
Ornenka/Pesynbrar 2 3 4 5
. O61ue, HO HE CdopmupoBanHbIe
OtcyrcTBue 3Hanuil no | ®dparmeHTapHble 3HAHUS HE, (bopmmp
3HaHUs CTPYKTYpUPOBAHHbIE CUCTEMATUYECKUE 3HAHUS
npeaMeTy O MPEeAMETY
3HAHUA M0 NPEAMETY 0 MPEAMETY
B nenom ycnemnoe, HO
coJieprkaliee OTAeIbHbIC
. B nenowm ycnemiHoe, HO He IpoOEeIIbl yMEHUE B Ycnemsoe u
OTtcyTcTBUE YMEHUI B o
Ymenus OONACTH SHAHM CUCTEeMaTUYEeCKOE YMEHHE o0yacTu 3HaHUU CUCTEeMAaTUYECKOE YMEHHE B
B 00J1acTH 3HAHUI (mormyckaeT HEeTOYHOCTH o0JyiacTy 3HaAHUI
HEMPUHLUITUATBHOTO
Xapaxkrepa)
B nenom copmupoBanHbIe
OTCcyTCTBUE HABBIKOB Hannuue otnensHbIX " (popmup CdopmupoBaHHbIE HABBIKHY,
HaBBIKH, IPUMEHSIEMbIE
HaBbiku MPUMEHSIEMBIX TTPU HABBIKOB MPUMEHSIEMBIX MIpUMEHSAEMbIE TTPU
IIpH PELLIEHUH 3a/1a4 B
(BmameHus1) pelIeHnu 3a/1a4 B MpY PEUICHUH 33734 B o perieHnu 3aaa4 B 00JacTh
. o 001aCTH 3HAHWM, HO HE B N
o01acTH 3HaHUH o0acTi 3HaHUH’ . 3HAaHUU
aKTUBHOM popme

YpoBeHb 0CBOCHUSI KOMIIETCHIMI 00y4al0IMMHUCS OLIEHUBAETCSH HA OCHOBE COOTBETCTBYIOIIMX KAPT KOMIIETEHIU, NPUBEAEHHBIX Ha
caiiTe B pa3jeie aCHUPaHTypa

DoH/I OLICHOYHBIX CPEACTB
KoHTponbs 0CBOEHUS AUCHUIUIMHBL, 10 BBIOOPY aclupaHTta, MPOBOAUTCS B (GOpME IMIHPUUECKOM cTaThbi J1O0 B (pOpME MUCHMEHHBIX KOHTPOJBHBIX
3aJaHuH.



Kpurepun oneHKH SMIUPUYECKON CTATHU

OMmnupuyeckas CTaThsl MpEACTaBiIsgeT co0OM CaMOCTOATENbHYIO JOMAIIHIOK padoTa aclmupaHTa MO OJHOW M3 TeMaTHK Kypca. Tema paOoThbl
BBIOMPAETCS aCIMPAHTOM. DMITMPHUYECKAsl CTAaThsl JOJDKHA COJEPIKATh KPaTKUi 0030p TEOpHUHU MO BHIOPAHHOM TeMe C OMHMCAHHUEM MaTeMaTH4eCKOro
MHCTPYMEHTApHs, a TaKXKe IMPAKTHUYECKOE MPUMEHEHHE STOW TeopHH (pacdeTsl W aHAU3 PE3y/IbTaTOB PACUETOB), BBHITOJHEHHBIC ACITUPAHTOM.
[Ipennonaraercsi, 4ro naHHas pabora OyneT ucmonb3oBaHa mpu GopmupoBaHuu HayuHo-kBamupuKanumoHHONW paboTel (auccepranum). [lpu
OLICHUBAHHHU CTATbU YYUTHIBAIOTCS CICAYIOUINE KPUTCPHH:

- IIOJIHOTA, KOPPEKTHOCTh U PEJIEBAHTHOCTh TeopeTruueckoro 003opa (30% ot oOuiei cyMMbl 6auioB);

- KOPPEKTHOCTb U TOJHOTa BbIOOpa M NpeaoOpabOTKH HCXOAHBIX JaHHBIX, KOPPEKTHOCTh BbIOOpa M mpuMeHeHus merona pacuera (30% ot
o011eit cymMmmbl OaioB);

- a7IeBaTHOCTh, 0OOCHOBAaHHHOCTh U IPUMEHUMOCTb BbIBOJIOB acniupaHTa (30% ot oO1iel cyMMBbl 6asioB);

- COOTBETCTBHE O(POPMIICHUS U CTHJIMCTUKU TEKCTa OOIENPUHATHIM TpeOoBaHUs K HayuHo# pabote (10% ot ol1ieit cymmbl 6aiioB).

OneHka «0TJIIMYHOY» MPUCBAUBACTCI3a9MINPUUECKYIOCTAThIO, JEMOHCTPUPYIONIYIO CIOCOOHOCTh aCIUPAaHTa KOPPEKTHO UACHTU(ULIMPOBATH U PEIIUTh
npobiemy. PaboTanomkHaoCHOBBIBaThCIHAMETOJaX, 00CYK/IaeMBIXBX0/IeKypca Tn00 ux Moaudukamnusax. Pabora Moxer conepx aTrh HE3HAUUTEIbHbIE
npobessl B TEOPETUYECKON YacTH JIMOO0 NMpH (OPMHUPOBAHUHM BBIBOJOB, OJHAKO, HE BIMSAIOLIME Ha oOwMil pe3ynbTar. PaboTa acmupaHTa MOXeT
3aKJII0YaThCsl B BOCIIPOU3BEJICHUH PAacUyeTOB OMyOJIMKOBAaHHOW HayyHOW CTAaThU HA HOBBIX JAHHBIX, JINOO ¢ MPUMEHEHUEM JOMOJHUTEIbHBIX METOJI0B
pacyeToB, MO0 ¢ yriIyOJeHHeM aHallu3a pe3yJIbTaToB.

OneHka «XOpolIo» MPUCBAMBAETCS 3a CTAaThi0, B KOTOPOM acHUpPAaHT MPOAEMOHCTPUPOBANl CAMOCTOATEIbHYIO paboTy MO aHaliu3y AAHHBIX C
HCIOJIb30BAaHUEM METOOB, OOCYKJIAaeMbIX B XOJie¢ Kypca, OJHAKO JOMYCTHJI METOJOJIOTHYECKHE OMIMOKH, CHUKAIOIIME IIEHHOCTh BBIBOJOB, HO HE
OTPHUIAIONINE ITH BBIBOJIBI (HampuMep, MPOBEIEHBI HE BCce HEOOXOAMMbBIE TECThI); MO0 JTONMYCTHIIHE3HAUNTEIbHbIE OIIMOKH B KOJI€ pacyeToB. Takxke
OLIEHKA «XOPOIIO» MPUCBAUBAETCS 32 IOBTOPEHUE PACUETOB OMYOIMKOBAaHHON HAyYHOU CTaThHU.

OrneHka «yTOBJIETBOPUTEIHHOY MPUCBAUBACTCS 3a CTaThiO, B KOTOPOW aCMHUPAHT MPOJEMOHCTPHPOBAII 3HAKOMCTBO C METOJaMH, 00CYXIaeMbIMH B
X0Jle Kypca, OJHAKO JIOMYCTHJI CEpbe3HbIe METOJOJIOTHYEeCKHE OIIMOKKM IJMOO0 Cephe3Hble OMMOKM B KOJIE pacdyeTroB. Takke OleHKa
«YIOBIIETBOPUTEIILHO)» NMIPUCBANBACTCS 3a MIOBTOPEHUE YAaCTH PACUETOB OMYOJIMKOBAHHOW HAYYHOH CTaThH, TMOO MOBTOPEHUE PACUETOB, COJEpIKaIICe
OLINOKH.



OneHka «HEYyIOBJIETBOPUTEILHOY MPUBAUBAETCS 3a paboTy, coAepallylo IUIaruar, Ju0o JAeMOHCTPUPYIOLIYI0 OTCYTCTBHE IMOHUMAHHUS Marepuana
Kypca.

Kputepuu onieHKH NUCbMEHHBIX KOHTPOJIBHBIX 32 1aHU
IIncemennoe KOHTPOJIbHOC 3aJaHUC COCTOUT M3 YCTBIPCX BOIIPOCOB, BBIMTOJIHACMBIX ACIIMPAHTOM B ayJUTOPHUHU B TCUHCHUC 2x AKaICMHUYCCKUX 4aCOB.
IIncemennoe KOHTPOJIbHOC 3a/IaHUC BKIIIOYACT 2 TCOPCTUUCCKHUX BOIIPOCa U 2 IMPAKTUYCCKUX BOIIPpOCa (Il.]'[?[ PCIICHUA H€O6XOI[I/IMO HUCIIOJIB30BAaTh
Eviewsim60 R). 3a kaxap1ii BOPOC acmUpaHT MOXKET MOJIYIUTh 10 1.25 Gaios.

Ouenka 3a Kypc Koan4yecTBO 0a/1710B
OTin4HO bonemie 4.5
Xopoio Ot 3.5 10 4.49

VY 10BIETBOPUTETHEHO Ot 2.5 1o 3.49

HeynosnerBopurensHo | Menee 2.5

®oH/bI OLIECHOYHBIX CPEACTB, HEOOXOAUMBbIE /ISl OLIEeHKH Pe3y/bTATOB 00y4eHus:
[IpuMepsl TeM Ul SMOIUPUYECKON CTAThH:
e Influence of oil prices on regional gasoline prices: some examples from the Russian Federation using nonlinear ARDL models.

[Ipumepsl BOITPOCOB MUCHbMEHHOT'O KOHTPOJIBHOTO 3aJaHHsl.
a) Forecasting oil prices: present and discuss,
— the reduced-form VAR model by Baumeister and Kilian (2014) and Baumeister, Kilian and Lee (2014) to forecast the real price of oil;
— the time-varying parameter model to forecast real oil prices using gasoline and heating oil spreads.

d) How energy prices influence economic activity? Discuss
— the classic supply-side shock,
— the possible role of monetary policy.



