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ILnan kypca:
Tema 1. AnantuBHbIE METOABI aHANIN3a BPEMEHHBIX psALOB. [IporHo3upoBaHne o MoAessaM
ARMA, ARIMA.
CriaxxuBaHue BpeMeHHOro psja. IIporHo3upoBanue Oynymux 3HaYEHUH BPEMEHHOIO psija.
Cronp3simue  cpenaue. Duiptp Xoapuka — [Ipeckorra. [IpocToe sKCrOHEHIUMATBHOE
Crula)kKMBaHue. [[BOMHOE HKCIOHEHUMAIBHOE CriIakuBaHue, Merod bpayna. Meron Xombra.
Meron Xosnbra — Bunrepca. @unbtp bakcrepa — Kunra. IIpornosupoBanue 1mo Mopaensm
ARMA, ARIMA.
Tema 2. [IpuunHHOCTH U 0JI04YHAS SK30T€HHOCTb.
[Tonsatuss npuyuHHOCTH 1O ['peliHmkepy M OJOYHOW SK30I€HHOCTU OJHOW TPYIIIbI
MIEPEMEHHBIX OTHOCUTENILHO JIPYrOi IPYIIbl IEPEMEHHBIX.
Tema 3. Metonosnorus BeKTOpHBIX aBToperpeccuii (VAR).
Metononorus VAR u ee uHcTpyMeHTapuii (DyHKIIMHA UMITYJIBCHOTO OTKITUKA U JIEKOMITO3UIIHN
aucriepcuit  omMOoOK mporHo3oB). [lpumepsl ucnosnb3oBaHus Merojpoioruu VAR s
KOHKPETHBIX CTaTUCTUYECKUX JAHHBIX, BOZHUKAIOILUE MPU ATOM 3aTPYAHECHHUSL.
Tema 4. baiiecoBckuii moaxoa. Beeaenue B puinbtp Kanmana. baiiecosckue VAR.
CyTb OailecoBCKOro MOJXOfa, €ro OTJIWYHME OT YacCTOTHOrO (KJIAaCCHYECKOTo) MOJIXOJa.
ITepexox OT anpHOPHOTO paclpeneIeHus K anocTepuopHoMy. ConpsyKeHHBIE PACIIPEACICHUS.
baitecoBckre TOueuHbIE OLICHKH. baileCOBCKME IOBEPUTENbHBIE MHTEpPBAJIBI. baliecoBCckas
IIPOBEpPKa TUIoTe3. bailecoBCKKE BBIBObI B MOJIEIN HOPMAJILHOM JIMHEMHOU PErpPECCUH.
MeTtonbpl mosiydeHuss BBIOOPOK M3 amnoCTEPUOPHOro pacupeneneHus. CoMIUMpoOBaHHUE 10
I'n66c¢cy. Anroputm Metponomauca. Anroputm Merpononuca — ["acTunrca.
baitecoBcknii MOAX0 B MOJENAX IpocTpaHcTBa cocTostHUM. PunbTp Kanmana. Konerpykius
anroputMma. @unpTpanus u criaaxupanue. CTpyKTypHBIE MOJEIIN BPEMEHHBIX PSIOB.
baitecoBckue VAR. AnpuopHoe pacripezencane MunnecoTsl/JInTrepmana.
Tema 5. Henuneinnbie MOJ€IU BPEMEHHBIX PSAIOB.
Mopnenn BpEMEHHBIX PSJIOB C YCIOBHOW T€TEPOCKENACTHYHOCTBIO; MOTHBALUA K UX
ucnonb3oBanuto. Monens ARCH, ee negoctatku. TectupoBanue Ha ARCH-3¢ddext. Monenu
AR/ARCH. CranngaptusoBanusie ocratku. O6o6mennas ARCH wmomens (GARCH), ee
npeumymectsa u Henocratku. TectupoBanne Ha GARCH sddexr. Monemn AR/GARCH.
Mogens IGARCH. Mogenu ¢ a¢dexrom peraara: EGARCH, TARCH.
KpuBast BausiHuss HoBocTeil. IlpoBepka rumore3bl 00 OTCYTCTBUM AaCUMMETPHUM BIIMSHUS
wioxux W xopommx HoBocteil. Kommonentnas GARCH. Mogens GARCH-in-Mean.
Muoromepubie moaenu GARCH.
Tema 6. JIpoObHO-uHTErpUpoBaHHbIE psAbl. HemuHeilHble npeoOpa3oBaHMs U €IUHUYHBIE
KOpHH. CE30HHBIE €AUHUYHBIE KOPHHU.
JpobHo-unTerprpoBaHHbie BpeMeHHbIe psaabsl. Mogens ARFIMA.



[TpoBepka runoTe3bl €IMHUYHOTO KOPHS M HEJIMHEWHbIE IPeo0pa3oBaHMs BPEMEHHBIX PAIOB.
Bri6op Mexay mpoBepKOil HaNMW4Msl €AMHUYHOTO KOPHS B YPOBHSIX M NPOBEPKOW HATUYMS
€IMHUYHOT'O KOPHSI B JIOrapu(pmax ypoBHE.

MotuBauus K pacCMOTPEHUIO MOJENIEN C CE30HHBIMU EIMHUYHBIMU KOpHAMU. [IpoBepka
TUIIOTE3 O HAIMYMH Y BPEMEHHOTO PsiJla CE30HHBIX €JUHUYHBIX KOPHEH.

Tema 7. IIpakTudeckue BOIPOCH KOMHTETPALMOHHOIO aHAIN3a HECTALMOHAPHBIX BPEMEHHBIX
psnoB. JIMHAMUYECKUI METOJ] HAMMEHBIINX KBaJPaTOB.

Meroasl OLICHUBAaHUS JOJITOBPEMEHHOM CBSI3M MEXIY HECTallMOHAPHBIMM BpPEMEHHBIMU
psanamu. OLiEHUBAaHKE B TPEyroJbHOM Mozenu. OLiCHUBAaHWE paHra KOMHTErPalud METOIOM
Moxancena. JMHAMHYECKMH METOJ HAHMMEHBIINX KBaApaTroB. JlMHaMHUueckuil MeTon
HAaUMEHBIIMX  KBaApaTOB Ul  KOUMHTETPUPOBAHHBIX  PSAOB  IIEPBOTO  IOpPsAKa
WHTEIPUPOBAHHOCTH. JIMHAaMMYECKMH METOJ HAauMEHBbIIMX KBagpaToB JUI CHUCTEMBI
KOMHTETPUPOBAHHBIX  PSANOB, COJEp)Kalled psabl IMEPBOIO M BTOPOTO  IOPSAKOB
WHTEIPUPOBAHHOCTH.

KonTrakTHbIe Yyackl: 66

(I)OpMI)I TEKYIIEro KOHTPOJI 1 l'[pOMC)KyTO'lHOﬁ aTTeCTalluM: JOMAIIHHUEC 3aJaHus, SK3aMCH.
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