Babr24.com

Astop: ApTyp Cranbckuin -~ © TIOJTUT.PY  HAYKA U TEXHUKA, MUP @3382 15.10.2013,08:12 ) 431

Tpoe yueHbix pa3aenat HobeneBckyto npemuio
Nno 3KOHOMUKe

HasBaHbl nmeHa naypeaToB Hobenesckoi npemuu no akoHomuke. Mmn ctanu FomxuH damva (Eugene F.Fama), Jlapc
Mutep XaHceH (Lars Peter Hansen) n Pobept LUunnep (Robert Shiller).

HOmknH dama nsBecTeH B nepeyto ouepeab Gnarogaps chopmMyMpoBaHHON UM "runoTese 3d PEeKTUBHOMO pbiHKA",
COrfacHoO KOTOPOK BCA CyLLieCTBEHHAA MHPOpMaL A HEMEANEHHO 1 B NOSIHOM Mepe OTpaXaeTcA Ha PbIHOUYHOM
CTOMMOCTH LieHHbIX Bymar. BmecTe ¢ KeHHeToM dDpeHUYeH, KOTOPOro aHaIMTUKK Takke HasbliBasnii BEPOATHbLIM
KaHAMAaToM Ha nonydeHune npemun, KOmxkmH Gama Bnepsble CTan yuuTbiBaTb MPU OLEHKE aKTUBOB Takue ABe
BESIMUMHBI, KaK OTHOLLEHKE LieHbl K 6anaHcoBOM CTOMMOCTHM U BENIMUYMHY PbIHOYHOW KanuTanusauuu. Ero npocnaeuna
TaKke cTaTbs B 0651aCTM S3KOHOMETPUKM O TaK HasbiBaeMbIX "TONCTLIX XBOCTax".

Napc MuTep XaHceH - oanH U3 cosaaTtenei "0006LLeHHOro MeToaa MOMEHTOB" B 3KOHOMETPUKE W aBToOp
MHOIOYUCTTEHHbIX paéoT, NnocBALEHHbIX ero NPpMMeHEeHUIO B Pa3HbIX ccpepax OKOHOMMWUKMN.

MccnenosaHnua PoéepTa LIJvmnepa noceALleHbl BO MHOIrOM aHasimdy Toro, Kak couunalsibHble, KOTHUTUBHbIE U
AMoLMOoHaNbHble GaKTopbl BAIUAKOT Ha NPUHATUE JTHOAbMMU peLueHm7| B oHnactu buUHaHCOoB. LUVIpOKO ncnosnb3yetca
CO34aHHbIN LL'VIﬂI'IepOM MHAEKC PbIHKOB HEABWXMMOCTMU.

Mpemusa No akoHOMKMKe He Oblna ynomsaHyTa B 3aBelyaHnn Anbodpeaa Hobensa. OHa nossunack nuwb B 1969 roay.
YupexaeHvem aton npemun bark LLBeunn otmetnn ceoe Tpexcotnetre. OduymnanbHoe HasBaHue NpemMuu -
«[pemus LLiBeackoro rocyaapcTBEHHOro 6aHKa No 3KOHOMUYECKUM Haykam namaTu Anbdpeaa Hobens».
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