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KBanupukauus (cTeneHb) BLIMYCKHUKA: MATHCTP

dopma o0yueHusi: OUHAS

Lesab ocBOeHNs AMCHUTIIHHBI:
ChopmupoBaTh KOMIIETEHIIMHM B chepe NPUHATHS YIPABICHUYECKUX DEIICHWH Ha OCHOBE
KPUTEPUEB COLHAIBHO-)KOHOMUYECKOW 3((MEKTHUBHOCTH, a Takke B cdepe HaydHO-
UCCIIEIOBATEIBCKON PAOOTHI.

ILian kypca:

Tema 1. CryiaxuBaHue ¥ NPOTHO3UPOBAHME BPEMEHHBIX PSIOB: AJalTUBHBIE METOJBI,
nporuo3upoBanue no moaensam ARIMA.

AJIMTHUBHAS U MYJIbTUIUIMKATHBHAsA MOJIEIM BPEMEHHOIO psiia. Brinenenue u yctpaHeHue win
YMEHbIIIEHHE HEpPeryasipHONd cocTaBisioniel. MeToasl CKOJb3AIero cpeaHero. DOuibTp
Xoppuka-IIpeckorra. CriakuBaHue psioB W IPOrHO3MpPOBaHHE OyAyIIMX 3HAYEHUH psja:
MIPOCTOE SKCIOHEHIMAIbHOE CIrUIaKuBaHue, Meton bpayna, meton Xonbra, MeToabl XojibTa-
Yunrtepca. Meppl kauecTBa NporHo3oB. CpaBHEHHME KayecTBa IPOTHO30B, MOJYYEHHBIX IO
aJIalTUBHBIM METOJaM U 0 MOJEIISIM, OLICHEHHBIM 110 METOAY HAaUMEHbBIIIUX KBaJIPaTOB.
[MpornosupoBanune 1o moxaeasiMm MA((Q), cranumonapusiM AR(p) u ARMA(p,q) momemsim.
[IporuosupoBanne mo wmoxensm ARIMA(p, d, Q). CpaBHeHME KayecTBa MPOTrHO30B,
IOJIyUEHHBIX 110 pa3iuyHbiM MojensMm. Pasnoxenue besepumxa-Henbcona. IlpoOnemsl,
BO3HHKAIOIIKE MPU MPOTHO3UPOBAHUH IO NepeaudepeHIIMPOBAHHBIM PsiIaM.

Tema 2. MuoromepHbie BpeMeHHbIe psiabl. Mogenun BekTopHOil aBtopepeccuu (VAR):
OCHOBHBIE TTOHSTHS U OTIPEICIICHHS.

Omnpenenenne MHOTOMepHOTo BpeMeHHOro psma. VAR-mpexacraBnenue. CrabunpHbie VAR.
Cranuonapuocts u crabunsHocTh VAR. IlpencraBnenue Bonpna mist cranmonapHoint VAR.
Otkpeitele 1 3amkHyThle VAR. CraOunbHble cocrosiHudA. llepenatounass —(yHKIHSL.
JloArocpoYHbIE MYJIbTUIUTUKATOPBI.

Hecrabunbhbie n HekounterpupoBanubie VAR/ Konnrterpuposanusie VAR/

[TopsiToK MHTETrPUPOBAHHOCTH BEKTOPHOTO PsIla.

Tema 3. [Ipo6rieMbl SMIUPUUECKOTO MOJICTHUPOBAHUS BEKTOPHBIX aBTOPETPECCHIA.

MeTtonb! BeIOOpa nopska ctabunsHot VAR: aHanmm3 kpocc-Koppenorpamm, HHQOpPMaIOHHbIE
KPUTEpUU, TECThl HA OTpPaHUYEHUS Ha KOIPQPUIMEHTHI, TECTHl Ha TOYHOCTH MPOTHO30B.
Hcnonp3oBaamne »tux MetonoB s HecTaOmiabHBIX VAR. OnenmBanne VAR. Jlmarmoctuka
noctpoeHHoit VAR: TecThl Ha aBTOKOPPENSIHIO, T€TEPOCKETACTHYHOCTh U HOPMAaIbHOCTH
OCTaTKOB.

Tema 4. [Ipornosuposanue no mozenu VAR. IlpuunnnocTs no I'penmxepy.

Omnpenenenue npuuuHHOCTH 1O ['penxepy (G-MpUUMHHOCTD) 71 ABYX NEPEMEHHBIX B paMKax
nByMepHO# crtabuibHON VAR OTCyTCTBHE CBOWCTBAa TPAaH3UTHBHOCTH NpH ycTaHOBIeHWU G-
OPUYMHHOCTHU I TpeX u Oonee psnoB. biounas-sk3orenHocts. [IpuunnHOCTh MO ['peHmxepy
st N psioB B pamkax cradmisHOH VAR. [Ipo6nemsl yeraHoBneHusT G-MTPHYUHHOCTH B paMKax
HecTabunpHON HekonHTerpupoBaHHoii VAR. KparkocpouHas M A0NrocpodHas NPUUUHHOCTD.



[IpuunaHOCTF TO ['penmkepy B kouHTerprpoBanHoir VAR. Meron Toma-fAAmamoTto
YCTAaHOBJICHUA HAJIUYUA G-HpI/I‘-II/IHHOCTI/I.

Tema 5. Merogonorus VAR. ITogxomx Cumca.

Merononoruss komuccuu Koynca. Kputuka Jlykaca u Cumca. Merogosorus JIoHaoHCKOM
IIKOJIbI DKOHOMUKH.

OcHoBHas unes merogosioruu Cumca. CtpykrypHbie u npuBeneHHble VAR. OyH1aMeHTaIbHBIC
WHHOBAllUM. YTOpsiiouMBaHue WHHOBauuid. Bexropnoe MA-npeacTaBieHUEe CTalMOHAPHOTO
MHOTOMEPHOTO psiJia, OCHOBAHHOE Ha TOCIEIOBATEIHbHOCTH (PyHIAaMEHTAIbHBIX WHHOBAIIWU.
OYHKIUS UMITYIBCHBIX OTKJIMKOB. J[eKOMITO3UIIUS AUCTIEPCUI OIITMOOK MPOrHO30B.
Mertononorus Cumca npu aHanuze HecTaOmibHBIX VAR,

KommiekcHoe —wucmonb3oBanne G-IPpUYUHHOCTH, (DYHKIMNA HMMITYJIBCHBIX  OTKIUKOB U
JIEKOMITO3UIUU JTUCTICPCHIA.

[Ipumepsl NPAKTUYECKUX MCCIECIOBAHUNA CHUCTEM MAaKpPOIKOHOMHUYECKHMX IOKa3zaTeinen 1o
MeTtonoJjiornu Cumca.

Tema 6. lunaMuyeckuii METOJ HAMMEHBIIUX KBAPATOB.

[porenypsl Duriaa-I'penmxepa u MoxanceHa st  OLEHHMBAHMS — KOMHTEIPALMOHHBIX
COOTHOIIIEHHU#H, UX JocToMHCTBa M Hepocrtatku. Junamuueckuit MHK (DOLS), ocHoBHas uaes
MmeTona Ha mpumepe cuctembl aByX I(1)- mepemennsix. DOLS B oOmieM ciydae OleHHBAHHS
KOMHTETPAIMOHHOTO ypaBHEeHUs. JlnHaMuuecKkuil 0000IEeHHbI METO/] HAMMEHbBIIINX KBaJIPaToB.
O606menne DOLS Ha cinydaii nepeMeHHBIX ¢ pa3HBIM HOPSIKOM HHTEIPHPOBAHHOCTH.

[Tpumep ucnonszoBanust DOLS s viccnenoBanus JOATOBPEMEHHOTO CIpOca Ha JCHBTU.

Tema 7. Mojiennb CTOXaCTUYECKOU TPAHULIBI

Mopnenb CcTOXacTUYECKOM TI'paHULbl JUIsl NEepeKpecTHOM BbIOOpKH. KOMIOHEHTHI ciy4yailHON
OIMOKKW MOJAENH: TexHudyeckas HedPPEKTUBHOCTb, BHEIIHUE IIOKU. [IpenmonoxkeHus o
pacripenenennu Texandeckor HeapdektuBHOCTH. OlleHMBaHHE MapaMeTpoB Mojenu. BriusHue
3HaueHus kodpdunmenta accumerpun psga MHK-octaTtkoB Ha KadecTBO OLIEHUBAHMS
apaMeTpOB MOJEIIH.

Mogenp cTOXacTMUECKOW TpaHMIBl JJIs IMAaHENbHBIX JAaHHBIX: MOJIENb C (PUKCHUPOBAHHBIMU
sp¢dekTaMu UM TIOCTOSSHHOW BO BpPEMEHU TEXHUYECKOH 3((EKTUBHOCTBIO, MOJENIb CO
cilydyaitHbIMU 3P QeKTaMHi U MOCTOSHHON BO BPEMEHHM TeXHHUYECKOH 3()(PeKTHBHOCTHIO, MOJIENb
co ciy4dailHBIMH 3G (EeKTaMu U TOCTOSHHONW W H3MEHSIONICHCS BO BPEMEHU TEXHUYECKOU
3¢ (HEeKTUBHOCTBIO.

Hcnonp30BaHne MOJIETN CTOXAaCTUUECKON IPAHULBI TIPU aHAJIN3€ IEATEIbHOCTH OAHKOB B chepe
MIPUBJICYCHHUS JENO3UTOB U BblIaye KpeauToB. Mcmonb3oBaHWe MOZEIM IIPU BBIYHUCICHUU
HaJIOTOBOTO NOTEHIMAJIA PETHOHOB.

Tema 8. MoaenupoBaHue BOJATHIBHOCTH

Onpenenenue HETMHEHHBIX Mojenel. Tunbl HelMuHEHHbIX Mozaenei. OcoOOEHHOCTH CTPYKTYpPbI
(MHAHCOBBIX BPEMEHHBIX PSAIOB. TecTHpOBaHUE HA HEMMHEWHOCTh. MOJIENIN BPEMEHHBIX PSIO0B
C YCIOBHOH rerepockenactuuHocThtio. Monmens ARCH, ee cBoiicTBa W HeEIOCTaTKH.
Tectupoanue Ha «ARCH-3ddexr». Mogenn GARCH. OnennBanne ARCH/GARCH-mozerei.
Hurerpuposannbsie (ICARCH) mporeccsl. Moaeny, yquThIBaIOIINE aCCHMETPUYIHOCTh PEAKIIUH
BOJIATWJILHOCTH Ha TIOJIOKUTEbHBIC U oTpuniarenbhbie mokn: EGARCH u TGARCH/ Tectsl Ha
accumerputo. KpuBas BrmusHus HoBoctedl. Mopens GARCH-in-mean. IlporHosupoBanue
BOJIATHIILHOCTH.

KonrakrHsbie yacbl: 66



®opMbI TEKYLIEr0 KOHTPOJIS U IPOMEKYTOYHON ATTECTAUM
MeTtobl TEKYLIEr0 KOHTPOJIS: JOMAILIHUE 3aJaHHUs.
[TpomexyTouHas aTTecTalus: SK3aMeH B MUCbMEHHOI Gopme

OcHoBHasl JuTepaTypa:
Hocko B. II. Oxonomerpuka: yuebnuk. Ku. 1, u. 2. Ku. 2, 4. 4. - M.: Jleno, 2011. -
(AxameMuueckuii yueOHUK).



