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Lesb 0ocBOEHHMS TUCHMIIMHBI:
CohopmupoBaTh  KOMIETEHIMH B cdepe  HaydHO-HCCIENOBATENBCKOW  pabOTBl U
OpraHu3aIMOHHO-YIIPABIEHYECKOH paboThl B 001aCTH SKOHOMUKH M MH()OPMATHKH

ILnan kypca:

Tema 1. Cria:kuBaHue W NPOTHO3MPOBAHHE BPEMEHHBIX PS/IOB: alaNTHBHbIE METOIbI,
NMpOoruo3uposanue no moaeasam ARIMA.

AnmuTrBHAS ¥ MYJIbTUIUTMKATHBHAS MOJEIH BPEMEHHOTO psija. Beinenenue u ycrpaneHue HilH
YMCHBIIICHUE HEPETYJSIPHOW COCTaBISIIONICH. MeToJbpl CKOJB3AIIero cpeanero. Ouibtp
Xonpuka-IIlpeckorra. CriakuBaHue psAOB M NPOTHO3UMPOBaHME OyIyIIMX 3HAYEHUH psja:
IIPOCTOE SKCIOHEHUMAIBHOE CIUIaKMBaHHWE, MeTox bpayna, meron Xosbra, MeTOAbl XOJIbTa-
VYunrtepca. Mepsl KauecTBa MporHo30B. CpaBHEHHME KayecTBa MPOTHO30B, TOJYYCHHBIX IO
aJIalITUBHBIM METOJ[aM M [0 MOJIEJISIM, OLCHEHHBIM [0 METOly HAUMEHBIINX KBaPATOB.
[TpornosupoBanre mo moxaeiasm MA(Q), cramuonapusiM AR(p) m ARMA(P,q) Momensm.
[Ipornosuposanue mo mozaesim ARIMA(p, d, g). CpaBHeHHEe KaduecTBa MPOTHO30B, MOJTYYCHHBIX
1o pa3nu4HbIM MojensMm. Pasnoxenne besepumka-Henbcona. [IpoGiaeMbl, BO3HUKAIOIIUE TIPH
HPOTHO3UPOBAHUY 110 TiepeuPPEPESHINPOBAHHBIM PSiIaM.

Tema 2. MHoromepHbie BpeMeHHbIe psiibl. Moneau BekTopHoii aBropepeccun (VAR):
OCHOBHBIC IIOHATHS U ONIPeeICHHS.

Ornpenenenne MHOroMepHoro BpeMmeHHoro psima. VAR-npencraBnenue. Crabunsabie VAR.
Cranuonapuocts u crabmnbHocTh VAR. IlpeacraBnenue Bonbna mns cranmonapuoit VAR.
OtkpeiTeie u  3aMmkHyThle VAR. CrabwibHble coctostHus. [lepenatounas  QyHKIuS.
Jonrocpodnblie MyJIbTHUILIUKATOPHI.

HecraOunbhbie u HekouHTerpupoBanubie VAR/ Kounrerpuposanusie VAR/

[TopsiioK MHTErPUPOBAHHOCTH BEKTOPHOTO pAJa.

Tema 3. [Ipo6;1eMbl IMIUPUYECKOT0 MOIETHPOBAHUS BEKTOPHBIX aBTOPErPecCHii.

Mertonb! BbiOOpa nopsaka crabunbHoi VAR: aHaiu3 Kpocc-KoppenorpamMm, HHGOpPMalMOHHbIE
KPUTEPHUU, TECTHl Ha OrpaHWYCHHWS Ha KOI()PHUIMEHTHI, TECTHI HA TOYHOCTH IPOTHO30B.
Hcnonp3oBanue 3Tux MeTonoB i HecTaOmimbHBIX VAR. OnenuBanne VAR. JlnarHocruka
noctpoeHHol VAR: TecTsl Ha aBTOKOPPEIAIHIO, TE€TEPOCKETACTUYHOCTh W HOPMAIBHOCTh
OCTaTKOB.

Tema 4. IIporno3upoBanue no moae;au VAR. Ilpnunnnocts no I'penaxepy.

Onpenenenne npuauHHOCTH 110 ['permxepy (G-TpUUIMHHOCTE) IS IBYX NMEPEMEHHBIX B paMKax
nByMepHoil crabunbHOil VAR OTCyTCTBHE CBOWCTBA TPaH3UTUBHOCTU NpHU YCTaHOBiIeHUH G-
NPUYMHHOCTHU ISl TpeX W Oojee psimoB. biounas-ak3oreHHOCTH. [IprauHHOCTE 10 ['peHmkepy
i N psioB B pamkax cradbunbHoi VAR. ITpobnems! yctaHoBiaeHuss G-IPUYMHHOCTH B paMKax
HecTaOubHOW HekouHTerpupoBanHoi VAR. KpatkocpouHass u JoarocpodyHas IpUYUHHOCTb.
[TpuunnHOCTH 110 I'penpkepy B kountTerprpoanHoil VAR. Meton Toaa-SIMaMoTO ycTaHOBJIEHUS
Haus G-TIpUYIUHHOCTH.



Tema 5. Meronoanorusa VAR. ITogxox Cumca.
Merononorus komuccuu Koynca. Kputuka Jlykaca u Cumca. Metoaosiorust JIOHIOHCKOM IIKOJIbI
HKOHOMHMKH.
OcnosHnas unes merogonoruu Cumca. Ctpykrypusie u npuseneHHbie VAR. OyH1aMeHTalbHbIE
VHHOBAllMU. YTOpAIOYMBAHUE WHHOBauui. BexropHoe MA-mpencTaBieHHE CTalMOHAPHOIO
MHOTOMEpPHOTO psiia, OCHOBAaHHOE Ha MOCIEAOBATEIHHOCTH (PYHIAMEHTAIbHBIX WHHOBAIUH.
OYHKIWS UMITYJIbCHBIX OTKJIMKOB. JIeKOMITO3HIIHS JUCTICPCUI OMTUOOK MPOTHO30B.
Mertononorus Cumca npu aHanuze HecTabmibHbIX VAR,
KommnexkcHoe wucnonb3oBanne G-IpUYMHHOCTH, (YHKUMH HUMITYJIbCHBIX  OTKIMKOB U
JEKOMIIO3UIIMU JTUCTICPCUH.
[TpuMepbl TPAKTUYECKUX MCCIEOBAHUN CHCTEM MAaKpOIKOHOMHMYECKHX IOKas3aTejei 1o
metononoruu Cumca.
Tema 6. luHaMnuyecKuil MeTO]l HAMMEHbIIMX KBA/IPaTOB.
Iporenypsl DHrina-I'pemmxepa 1 MoxaHceHa Ul  OLGHMBAHMA — KOMHTEIPAIlHOHHBIX
COOTHOIIICHUH, UX HocTOMHCTBA U HemoctaTku. JJunamuyeckuit MHK (DOLS), ocHoBHas ujes
Merona Ha mpuMepe cuctembl AByX |(1)- mepemennbix. DOLS B oOmiem ciyuae OleHHBaHHSI
KOMHTETrPAIlHOHHOTO ypaBHEeHHA. JIMHaMUYecKnuii 0000IIEHHBI METO HANMEHBIIIUX KBAIPATOB.
O606menue DOLS nHa cinyyail mepeMeHHBIX C pa3HbIM MOPSIIKOM UHTETPUPOBAHHOCTH.
[Tpumep ucnonp3oBanus DOLS ans viccnenoBanus JOITOBPEMEHHOTO CITPOCA HA JICHBIH.
Tema 7. Moaesb cTOXaCTHYECKON IPAHUIIBI.
Mopnenb CcTOXaCTUYECKOM TI'paHUIbl JUIsl MEpPEeKpecTHOM BbIOOPKU. KoMIOHEHTHI cilydaiiHOM
OIMOKKM MOJENH: TexXHu4eckas Hed(PPEeKTUBHOCTb, BHEIIHHE IIOKU. I[Ipenmonoxkenus o
pacripeneneHnu TeXxHndeckoi HeappexktuBHOCTH. OlLEHUBAHUE MapaMeTpoB MoAeH. BrusHue
3HaueHus: kodpduuuenta accumerpun psga MHK-ocTaTkoB Ha KauecTBO OICHHBAHHS
apaMeTpOB MOJICIIH.
Mogenb cTOXacTUYEeCKOW TpaHUIbl Ui TMAHENbHBIX JaHHBIX: MOJAENb C (PUKCHPOBAHHBIMH
s pexTamMu 1 MOCTOSIHHON BO BPEMEHHU TeXHUYECKOH 3(h(hDeKTHBHOCTHIO, MOJIENb CO CITyJailHBIMU
s dexTamMu U MOCTOSIHHON BO BPEMEHU TEXHUYECKOU 3 (HEKTUBHOCTHIO, MOZIEIb CO CIIy4alHbIMU
s¢deKkTamMy U TOCTOSTHHON U U3MEHSIOLIEICS BO BpEMEHH TEXHUUECKOH 3P PEKTUBHOCTHIO.
Hcnonb30BaHue MOJIENIU CTOXACTUUECKOM TpaHUIIbI IPH aHATIHM3€E AEATEIbHOCTH OaHKOB B cepe
NPUBJICUEHHS JIEIO3UTOB M BBIAAYe KPEOUTOB. VIcronb30BaHME MOJAENH TPH BBIYHACICHUU
HAJIOTOBOT'0 MOTEHIIMAIa PETHOHOB.
Tema 8. MoaesupoBaHue BOJAaTUIBHOCTH.
Onpenenenyue HeIMHEHHBIX Mojened. Tumbl HelMuHEeHHbIX Mozaenei. OcoOOEHHOCTH CTPYKTYPBI
(MHAHCOBBIX BPEMEHHBIX PsAI0B. TecTHpoBaHUE Ha HEMMHEWHOCTh. MOJENTM BPEMEHHBIX PSIJIOB
C yCJIOBHOM rerepockenacTuaHocTbio. Monens ARCH, ee coiicTBa 1 HeocTaTku. TecTupoBaHue
Ha  «ARCH-3¢¢pext». Momern  GARCH.  OnenmBanne  ARCH/GARCH-monernei.
Nurerpupoannsie (ICARCH) mporieccbl. Moenu, yIUTHIBAIOIINE aCCUMETPHYHOCTh PEAKIHU
BOJIATWJILHOCTH Ha TOJIOKUTENbHBIC U oTpuliatenbHbie moku: EGARCH nu TGARCH/ Tectsl Ha
accumerputo. Kpusas BrnusiHust HoBocteit. Mopens GARCH-in-mean. IlpornosupoBanue
BOJIATHIJILHOCTH.
AyauTOopHBIe Yachl: 64
@opMBbI TEKYIIEro KOHTPOJS M TMPOMEXKYTOYHOH aTTecTAllMU: OMallHee 3aJaHue,
KOHTpOJIbHAast paboTa, SK3aMeH.
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