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Iliian kypca:
Tema 1. AnanTuBHbIE METO/bI aHAIM3a BPEMEHHBIX psAI0B. [IporHo3upoBaHue Mo MOAENIAM
ARMA, ARIMA.
CriaxxuBaHue BpeMeHHOTo psna. [IporHosupoBanue Oynymux 3HaYSHHH BPEMEHHOTO psiza.
Ckonb3smue cpennue. Duibtp Xopapuka — [Ipeckorra. [lpocToe 3KCnOHEHIMANBHOE
CrlaXuBaHue. [[BOWHOE AKCIOHEHUHAIBHOE CrilakuBaHue, Metof bpayna. Meron Xonbra.
Merton Xonbra — Bunrepca. @unbtp bakcrepa — Kunra. [Iporno3upoBanue mno mouaeisim
ARMA, ARIMA.
Tema 2. [IpyunHHOCTH U 0JI0YHAS SK30TEHHOCTb.
[Tonsitust npuuumHHOCTM 10 ['peliHpkepy UM OIOYHOM SK30M€HHOCTH OJHOW TPYIIIBI
MIEPEMEHHBIX OTHOCUTENIBHO APYTrOM IPYIIIbl IEPEMEHHBIX.
Tema 3. Metononorus BeKTOpHbIX aBToperpeccuii (VAR).
Mertononorust VAR u ee uncTpyMeHTapuit (yHKIMU UMITYJIBCHOTO OTKJIMKA M IEKOMIIO3ULIUU
nucriepcuit  ommOOK MporHo3oB). [lpumepsl wucnosb3zoBanus wmetogoioru VAR s
KOHKPETHBIX CTaTUCTUYECKHX JAHHBIX, BOZHUKAIOIIUE IIPU ATOM 3aTPYAHECHHUS.
Tema 4. baiiecoBckuii nonxon. Beegenue B punbtp Kanmana. baitecoBckue VAR.
Cytp OaiiecoBCKOro MOAX0/a, €ro OTIMYME OT YacCTOTHOrO (KJIACCHMYECKOI0) MOIXO0a.
[lepexon OT anpHOPHOTO pacipene’aeHus K anoctepuopHomy. ConpsKeHHbIE pacrpeaeIeHus.
baitecoBckue TOueuHbIE OLICHKHU. bailleCOBCKME NOBEPUTENBHBIE HHTEpBANIBL. baliecoBckas
MpoBepKa runote3. bailecoBckre BHIBOIBI B MOJICIIM HOPMAJIBHOM JIMNHEHHON PErPECCHUM.
Mertonbl mojydeHHs BBIOOPOK M3 aloCTEPUOpPHOro pachpeaeneHus. COMIUIMPOBAHUE 10
['n66cy. Anroputm Metpononuca. Anroputm Merpomnonuca — ['acTunrca.
bailiecoBckuii moaxo1 B MOAENAX IpocTpaHcTBa coctosiHui. @unptp Kanmana. KoncTpykus
anroputma. @unerpanus u criaxkupanve. CTpyKTypHbIE MOJEIHN BPEMEHHBIX PSIIOB.
baitecoBckue VAR. AnpuopHoe pacnipeneneaue Munnecotsl/JIuTrepmana.
Tema 5. Henunelinple MOJI€IM BPEMEHHBIX PSAIOB.
Mogenu BpEMEHHBIX PSAOB C YCIOBHOM TI€TEPOCKENACTUYHOCTBIO; MOTHBALMA K HX
ucnonp3oBanuio. Monens ARCH, ee Henoctatku. TectupoBanne Ha ARCH->¢ddext. Monenn
AR/ARCH. CrannaptuzoBannbie ocraTku. O6o6mennas ARCH monens (GARCH), ee
npeumyiectsa U HegoctaTku. TectupoBanue Ha GARCH sddexr. Momenn AR/GARCH.
Monens IGARCH. Mogenu ¢ a¢dexrom peruara: EGARCH, TARCH.
KpuBas BnustHust HOoBocTei. I[IpoBepka rumore3bl 00 OTCYTCTBHM AaCUMMETPUU BIIMSIHUS
wioxux u xopomwmx HoBocteil. Kommonentnas GARCH. Mogens GARCH-in-Mean.
Mmuoromepubie mogenun GARCH.
Tema 6. JlpoOHo-uHTErpupoBaHHBIE psiibl. HenuHeliHble mpeoOpa3oBaHus U eIUHUYHBIC
KOpHU. Ce30HHBIE €IMHUYHBIE KOPHHU.
JpoOHo-uHTerprpoBaHHbie BpeMeHHble psiibl. Mogens ARFIMA.



[TpoBepka runoTe3sl €AUHUIHOTO KOPHS U HENTMHEHHBIe TPeo0pa30oBaHusl BPEMEHHBIX PSJIOB.
Bp16op Mexay NMpOBEpPKON HAIMUYWS €IUHUYHOTO KOPHS B YPOBHSIX M NMPOBEPKON HATHUHUS
€MHUYHOTO KOPHS B JIoTapudMax ypOBHEH.

MoTuBanus K pacCMOTPEHHUIO MOJIEJIEd C CE30HHBIMM E€IUHUYHBIMU KOpHsMH. [IpoBepka
TUIIOTE3 O HAJIMYKMH Y BPEMEHHOIO Psiia CE30HHBIX €AMHUYHBIX KOPHEH.

Tema 7. IlpakTuueckre BONPOCH KOMHTErPAIMOHHOIO aHAJIM3a HECTAIlMOHAPHBIX BPEMEHHBIX
pAoB. [[MnHAMUYECKUI METOJl HAUMEHBIINUX KBAJIPaTOB.

Metoabl OLICHMBaHUSA JOJTOBPEMEHHOM CBSI3M MEXKAY HECTAallMOHAPHBIMU BPEMEHHBIMHU
psnamu. OLeHMBaHUE B TpeyrojdbHOM Mozenu. OleHUBaHWE paHra KOMHTETPaIlMd METOJA0M
NoxanceHa. JlvHamMuyeckuii METOJl HAWMEHBIIUX KBaJparToB. JlMHAMUUYECKUU METOx
HAaUMEHBIINX  KBAJApaToOB i1  KOUMHTETPUPOBAHHBIX  PSAJOB  [EPBOrO  MOPSAKA
WHTETPUPOBAHHOCTHU. JIMHAMUYECKHMUA METOJI HAWMMEHBIIMX KBaJpaTOB I CHUCTEMBI
KOMHTEIPUPOBAHHBIX  PSAOB, COJAEPKAIIEW psSAbl MNEPBOrTO M BTOPOro  IMOPSJIKOB
WHTETPUPOBAHHOCTH.
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