AHHOTALMSI PABOYE TPOrPAMMBI JUCLIUIJIMHBI
SKOHOMETPHUKA (ITPOJIBUHYTHIil YPOBEHD)

ABtop: IIpomaxuna .M.

Kox um HaumMeHOBaHuWe HampaBJieHHMsi NOATOTOBKH, mnpodmis: 38.04.01 DxoHommka
(«Cuctembl OOJIBIIUX JAHHBIX B SKOHOMUKE))

KBanupukauus (cTeneHb) BLIMYCKHUKA: Maructp

®opma 00yUeHHUs1: OUHAs

Leab ocBOeHUs AUCHUTIIIHHBI:
CdopMupoBaTh KOMIIETCHIIMH B C(epe aHATMTUYECKOH paboThl B 00JIACTH IKOHOMHKH U
¢uHaHCOB, 00pa0OTKM M aHATHM3a JAHHBIX.

ILnan kypca:

Tema 1. Cria:kuBaHue W NPOTHO3MPOBAHHE BPEeMEHHBIX PS/I0B: a/IaITHBHBbIE METOIbI,
NMPOoruo3upoBanue no moaeasam ARIMA.

AnuTrBHAS ¥ MYJIbTUIUTMKATHBHAS MOJEIH BPEMEHHOTO psijia. Beinenenne u ycrpaneHue HiH
YMEHBIIICHUE HEPETYJSPHOW CcocTaBisitonield. MeToapl CKOJIB3SIiero cpefaHero. Ouibtp
Xonpuka-IIlpeckorra. CriakuBaHue psAOB M NPOTHO3UMPOBaHME OyIyIIMX 3HAYEHUH psja:
IIPOCTOE SKCIOHEHUMAIBHOE CIUIaXKMBaHHWE, MeTox bpayna, meron Xosbra, MeTOAbl XOJIbTa-
VYunrtepca. Mepbl KauecTBa MporHo30B. CpaBHEHHME KayecTBa MPOTHO30B, IOJYYCHHBIX IO
aIalITUBHBIM METOJAM H [0 MOJICIISIM, OLCHEHHBIM [0 METOly HAUMEHBIIUX KBaJPATOB.
[TpornosupoBanre mo moxaeiasm MA(Q), cramumonapusiM AR(p) m ARMA(P,q) Momensm.
[Ipornosuposanue mo mozaesim ARIMA(p, d, g). CpaBHeHHE KauecTBa MPOTHO30B, MOJTYYCHHBIX
10 pa3nu4HbIM MojensM. Pasnoxenne besepumxka-Henbcona. [IpoGiaeMbl, BO3HUKAIONIINE TIPH
IPOTHO3UPOBAHUY 10 TiepeuPPEPECHINPOBAHHBIM PSijIaM.

Tema 2. MHoromepHbie BpeMeHHbIe psiibl. Moneaun BekTopHoii aBropepeccun (VAR):
OCHOBHBIC IIOHATHS M ONPeeICHHS.

Onpenenenne MHOroMepHoro BpeMmeHHoro psima. VAR-npencraBnenue. Crabunsabie VAR.
Cranuonapuocth u crabmnbHOCcTh VAR. IlpeacraBnenue Bonbna mns cranmonapuoit VAR.
OtkpeiTeie u  3aMmkHyThle VAR. CrabwibHble coctostHus. [lepenatounas  QyHKIuS.
Jonrocpodnbie MyJIbTUIUIUKATOPHI.

HecraOunbhbie 1 HekouHTerpupoBanubie VAR/ Kounrerpuposanusie VAR/

[TopsiioK MHTErPUPOBAHHOCTH BEKTOPHOTO pAJa.

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

Mertonb! BbiOOpa nopsaka crabunbHoi VAR: aHamu3 Kpocc-KoppenorpaMm, HH(GOpMaoHHbIe
KPUTEPHUU, TECTHl HA OTrPaHWYCHHS Ha KO3()PHUIMEHTHI, TECTHI HA TOYHOCTH IIPOTHO30B.
Hcnonp3oBanue 3tux MeTonoB i HecTaOmimbHBIX VAR. OnenuBanne VAR. JluarHocruka
noctpoeHHoi VAR: TecTsl Ha aBTOKOPPEIAIHIO, TE€TEPOCKENACTUYHOCTh M HOPMAIbHOCTh
OCTaTKOB.

Tema 4. IIporno3upoBanue no moaeau VAR. Ilpnunnnocts no I'pengxepy.

Onpenenenne npuauHHOCTH 110 ['permxepy (G-pUUIMHHOCTE) IS ABYX ITEPEMEHHBIX 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
HecTaOuiIbHOW HekouHTerpupoBanHoi VAR. KpatkocpouHass u JoarocpodHas IpUYUHHOCTb.
[TpuunnHOCTB 110 I'penpkepy B kountTerprpoBanHoit VAR. Meto Toaa-SIMamMoTO yCTaHOBJIEHUS
Haus G-TIpUYIUHHOCTH.



Tema 5. Metonoaorusa VAR. IToaxox Cumca.

Mertononorusa komuccuu Koynca. Kpuruka Jlykaca u Cumca. Merononorust JIOHZOHCKOH IIKOJIBI
SKOHOMMKH.

OcHoBHas unes merogosorun Cumca. Ctpykrypusle u npuseneHHsle VAR. dyHiaMeHTanbHbIE
WHHOBAllMM. YTOpsIOYMBaHWE WHHOBaUMi. BekrtopHoe MA-npencTtaBieHue CTalMOHAPHOIO
MHOTOMEPHOTO psiia, OCHOBAaHHOE Ha MOCIEAOBATEIHHOCTH (PYHIAMEHTAIBHBIX HHHOBAIUH.
OYHKIMS UMITYJIbCHBIX OTKJIMKOB. JIeKOMMIO3UIIMS JUCTIEPCUil OIIUOOK MPOTHO30B.
Mertononorus Cumca ripu aHanu3e HectaOmibHbIX VAR.

KommiekcHoe wucrnonb3oBanue G-mpUUMHHOCTH, (YHKUUNA HMIYJIbCHBIX OTKJIMKOB H
JIEKOMITO3UIIMU TUCIIEPCUI.

[Ipumepsl MNpPaKTUYECKUX MCCIEAOBAHUNA CHCTEM MaKpPOIKOHOMUYECKUX IOKa3aTeled I1o
MmeTonosioruu Cumca.

Tema 6. luHaMnyecKuil MeTOl HAMMEHbIINX KBA/IPATOB.

Iporenypsl DHrina-I'pemmxepa 1 MoxaHceHa Ul OLGHMBAHMA — KOMHTEIPAIlHOHHBIX
COOTHOUICHUH, X JocTouHCTBa M Hepocratku. Junamudeckuit MHK (DOLS), ocHoBHas ujest
Merona Ha mpumepe cuctembl AByX I(1)- mepemennbix. DOLS B oOriem citydae oreHUBaHHS
KOMHTETPAIIMOHHOTO ypaBHEeHUs. JnHaMuueckuii 0000IEHHBI METO/I HAUMEHBITUX KBaJPaTOB.
0O606menue DOLS na cnyyail mepeMeHHBIX C pa3HbIM MOPSIKOM HUHTETPUPOBAHHOCTH.

[Tpumep ucnons3zoBanust DOLS s uccnenoBanus JOATOBPEMEHHOTO CIIpoca Ha JICHBTH.

Tema 7. MogeJib CTOXaCTHYECKON I'PAHULBI.

Mogenp croxacTMYeCKOW TIpaHHULBl A MEpeKpecTHOl BbIOOpkH. KOMIIOHEHTHI ciy4aiiHOM
OMMOKK MoJenu: TexHu4eckas Hed(h(eKTHuBHOCTh, BHEImIHHE MOKW. llpeamonoxeHus o
pacrpesielieHul TeXHU4ecKoi HeappekTuBHOCTH. OleHMBAaHUE MapaMeTpoB MojeNu. BnusHue
3HaueHuss kodpdummenta accumerpuu psga MHK-octatkoB Ha KadecTBO OIEHUBaHUS
[1apaMeTpOB MOJEIIH.

Mopnenb CTOXaCTUYECKOM TpaHULbl JUIsl MaHEIbHBIX JAHHBIX: MOJENIb € (UKCHPOBAHHBIMU
3 pexTaMu U MOCTOSIHHOM BO BpeMEHHU TeXHUUYEeCKOH 3(h(heKTUBHOCTHIO, MOJIENb CO CITyYailHBIMU
3¢ (deKkTamMu U MOCTOSHHOM BO BPEMEHHU TEXHUYECKON 3(P(PEKTUBHOCTHIO, MOJIEIb CO CIIy4YallHBIMU
3¢ peKTaMu U OCTOSHHON M U3MEHSIOIEHCs BO BpEMEHU TEXHUUYECKON 3P PEKTUBHOCTHIO.
Hcnonp30BaHne MOJIETN CTOXAaCTUUECKOM IPaHUIIB] PU aHAIKU3€E JESTebHOCTH 0aHKOB B cdepe
IIPUBJICYEHMS JAETO3UTOB W BbIIAYE KpeAUTOB. lcmonp30BaHME MOJENM TNPU BBIYUCICHUU
HAJIOrOBOT'0 MIOTEHIMAJIa PETUOHOB.

Tema 8. MoaesupoBaHnune BOJAaTHILHOCTH.

Onpenenenue HeIMHEHHBIX Mojened. Tunbl HelMuHeHHbIX Mozaenei. OcoOOeHHOCTH CTPYKTYPBI
(MHAHCOBBIX BPEMEHHBIX PsAIOB. TecTHpoBaHNE HA HETMHEHHOCTh. MOJeNT BPEMEHHBIX PSIIOB
C yCJIOBHOM rerepockenacTuaHocTbio. Monens ARCH, ee coiicTBa 1 HeocTaTku. TecTupoBaHue
Ha «ARCH-3¢dpext». Momern  GARCH.  OnenumBanne ARCH/GARCH-monernei.
NurerpupoBannbie (ICARCH) mporeccsl. Moenu, yYuThIBalOIINEe aCCUMETPHYHOCTh PEaKIHU
BOJIATWJILHOCTH Ha TIOJIOKUTENbHBIC U oTpuliatenbHbie moku: EGARCH nu TGARCH/ Tectsl Ha
accumerputo. KpuBas BrmusHus HoBocted. Monens GARCH-in-mean. Ilporro3upoBanue
BOJIATHIILHOCTH.

AynuTopHble yachl: 64
®opMblI TeKYyLIEro KOHTPOJISI U MPOMEKYTOYHOM aTTecTALMU: JOMAIIHHUE 3a/IaHuUs, SK3aMEH.
OcHoBHas JuTepaTypa:

1. Hocko B. II. Oxonomerpuka: yyeOnuk. Ku. 1, u. 2. Ku. 2, 4. 4. - M.: [leno, 2011. -
(AxagemMuyeckuil yueOHHUK).



