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Kox um HauMeHoBaHHWe HampaB/jieHHMsi NOAroTOBKH, mnpodmuias: 38.04.01 DxoHomuka
(«DxoHOMUKA M (PUHAHCBHI)

KBanudpukanus (cTeneHb) BbIMYCKHUKA: Maructp

®opma 00yueHMsI: OUHAS

Leab ocBOeHUS THCHUTIIMHBI:
CdopmupoBaTh KOMIETEHIIMH B cepe aHAIUTHYECKOW paboThl B 00JaCTH SKOHOMHKH U
¢uHaHCOB

Ilinan kypca:
Tema 1. AganTuBHbIE METO/bI aHAIM3a BPEMEHHBIX PsAA0B. [IporHo3upoBanue 1no Mojaessim
ARMA, ARIMA.

CriaxuBaHue BpeMeHHOro psja. IIporHo3upoBanue Oyaymiux 3HaYCHHH BPEMEHHOTO psija.
Cronp3siiiue  cpeanue. Dwuibtp Xoxapuka — [Ipeckorra. IlpocToe 3KCIOHEHIIMATBHOE
CriaxupaHue. J[BOWHOE HKCIOHEHUHMAIBHOE CrilakuBaHue, Merol bpayna. Meron Xombra.
Meron Xonbra — Bunrepca. @unbtp bakcrepa — Kunara. IIporaoznpoBaHne mo Moaesism
ARMA, ARIMA.

Tema 2. [IpuunHHOCTDH 1 O6J104HAS SK30T€HHOCTb.

[lonatuss npuunmHHOCTH 1O ['peiHmKepy © ONOYHOM 5SK30M€HHOCTH OAHOM TIpyIIbI
NEPEMEHHBIX OTHOCUTENIBHO JIPYTOM rpyIIbl HEPEMEHHBIX.

Tema 3. Metononorus BeKTOpHbIX aBToperpeccuii (VAR).

Metononorus VAR u ee uHCTpyMeHTapHil (PyHKIIMY UMITYJILCHOTO OTKJIMKA U IEKOMITO3UIIUU
aucriepcuii  ommOOK mporHo3oB). [Ipumepsl ucnonb3oBaHus Metononorud VAR s
KOHKPETHBIX CTATUCTHUECKUX JIaHHBIX, BO3HUKAIOIIUE TIPU ITOM 3aTPYTHEHHUS.

Tema 4. baitecoBckuii monxoxa. Beenenue B punbtp Kanmana. baitecoBckue VAR.

CyTp 0aileCOBCKOTO TOJX0J/la, €r0 OTIMYHE OT YaCTOTHOTO (KJIACCMYECKOTr0) TMOAXO0Ja.
[lepexon OT arpuOpHOTO pacnpeAeaeHus K anocTepuopHoMy. CONpsKEHHBIE paclpeieIeHUs.
baitecoBckue ToueuHble OlIEHKH. baililecOBCKHME HOBEpUTENbHBbIE WHTEpBalbl. baliecoBckas
IIpoBepKa runores. baiiecoBckue BbIBOJbI B MOJEIN HOPMAJIbHOM JINHEWHON PETPECCUMN.
MeTtoapl mosydeHHs BbIOOPOK U3 amoOCTEpPUOPHOTO pactpeneneHus. COHMIUIMPOBAHHUE 1O
I'u66cy. Anroputm Metpononuca. AnroputM Metpomnonuca — ['actunrea.

BbaitecoBckuii moaxo B MoAessx nmpocTpancTBa coctosinuid. Ounbtp Kanmana. Konctpykuus
anroputMma. Gunprpanus u criaaxuBanue. CTpyKTypHbIE MOJEIN BPEMEHHBIX PSAIOB.
BaiiecoBckre VAR. Anprophoe pacrpenenenne Munaecotsl/JIutTepmana.

Tema S. HenuneliHble MOJI€IM BpEMEHHBIX PSAOB.

Mopenun BpEMEHHBIX PSAOB C YCIOBHOM TI€TEPOCKEJACTUYHOCTBIO; MOTHBALMS K HX
ucnonb3oBanuio. Monens ARCH, ee nenocratku. Tectupoanne Ha ARCH->¢dext. Monenu
AR/ARCH. CranmaptuzoBanubie octatku. O6o6miennas ARCH wmomens (GARCH), ee
npeumMyinecTsa u Henoctatku. TectupoBanne Ha GARCH sddexr. Moxnenn AR/GARCH.
Mogens IGARCH. Mogaenu ¢ apdexrom peraara: EGARCH, TARCH.

KpuBas BausHus HoBocTed. IIpoBepka rumore3bl 00 OTCYTCTBUM AaCUMMETPUU BIIHSHUS
wioxux W xopommx HoBocTei. Kommonentnas GARCH. Mopens GARCH-in-Mean.
Mmuoromepnusie Mmonenn GARCH.

Tema 6. JlpoOHO-MHTETpUpOBaHHBIC psnbl. HemuHeliHble mpeoOpa3oBaHUsS M CAMHUYHBIC
KOpHU. Ce30HHbIE €IUHUYHbBIE KOPHHU.
JpoOGHo-uHTETpHpOBaHHbIC BpeMeHHbIC psaabl. Moaens ARFIMA

[OOKYMEHT MOAMUCAH
BNEKTPOHHOW MOAMNCHIO

Ceptudmkat: 75E17EFDSAD7E9ECDEADOCDFDO671FEC
Bnapeneu: Hasapos Makcum Hukonaesny
[LeuctButeneH: ¢ 28.07.2022 go 21.10.2023




[TpoBepka runores3sl €IMHUYHOTO KOPHS U HEJTUHEHHbIE MPeoOpa30oBaHusl BPEMEHHBIX PSIOB.
Bri6op Mexay mpoBEepKOM HalW4Ms €IMHUYHOTO KOPHS B YPOBHSX M MPOBEPKON HATHUUS
€MHUYHOTO KOPHS B JiorapupMax ypoBHEH.

MotuBauus K pacCMOTPEHHUIO MOJEJEN C CE30HHBIMU EIUHUYHBIMM KOpHAMU. [IpoBepka
TUIIOTE3 O HAJIMYUHU Yy BPEMEHHOTO PsAJIa CE30HHBIX €IMHUYHBIX KOPHEH.

Tema 7. IIpakTrueckre BONPOCHI KOMHTErPALMOHHOTO aHAJIN3a HECTAlMOHAPHBIX BPEMEHHBIX
panoB. JluHaMU4YeCKUd METO HAMMEHBIINX KBAJPATOB.

MeTtobl OLIEHUBAHUA JIOJTOBPEMEHHOW CBSI3M MEXKIYy HECTAllMOHAPHBIMM BPEMEHHBIMU
psanamu. OLieHMBaHUE B TPEyrojbHON Mojenu. OleHUBaHUE paHra KOMHTErpaluu METOAO0M
Moxancena. JIMHAMHYECKHMH METOX HAHMEHbIIHX KBaJpaToB. JIMHAMHUYECKHUN METOH
HAaMMEHBIIMX  KBaJpaTOB U1  KOUHTETPUPOBAHHBIX  PSAJOB  IEPBOr0  MOpSAKa
MHTETPUPOBAHHOCTH. J(MHAMHUYECKHMA METOJI HAWMEHBIIMX KBAJAPATOB I CHCTEMBI
KOMHTETPUPOBAHHBIX  PAJIOB, COJAEpXkalle psAapl MEpBOr0O M  BTOPOrO  MOPSJIKOB
MHTETPUPOBAHHOCTH.

KourakTHbie yachl: 66

(I)OpMLI TEKYIIEro KOHTPOJA 1 HpOMe)KyTOqHOﬁ aTrTreCTalluM: JOMallHUEC 3aJaHus, OK3aMCH.

Dran 0CBOEHUS TToka3zarenb oLeHUBAHUS Kpurepuii orieHuBaHUS
KOMIIETEHI[MH
OIIK OC -3.2 crocobden MIPUMEHSTh METO/bI | TOHUMaeT M TPHUMEHSAET METOAbl aHaIu3a

OKOHOMETPUYCCKOTO aHalIM3a Ui aHaJin3a | BPEMEHHBIX PAI0B
BPEMCHHBLIX PsA10B
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