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Llesb ocBOEHHMS AUCHMIJIMHBI:
CdhopmupoBaTb KOMIETEHLMH B cepe NPUHATUS YNPaBIEHYECKUX PELIeHUH Ha OCHOBE
KPUTEPHEB COLHUAIBHO-D)KOHOMHYECKOW d3(QeKTHBHOCTH, a Takke B cdepe HaydHO-
MCCIIEJOBATEILCKOM PabOTHI.

IL1an kypca:
Tema 1. CrnaxuBaHue M NPOTHO3HMPOBAHME BPEMEHHBIX PSAOB: aJalTHBHBIE METOJBI,
nporuo3upoBanue mo mojensim ARIMA.
AnuTHBHAA M MYJIbTUIIMKATUBHAs MOJIENIM BPEMEHHOTO psijia. Beijenenue u ycrpaHeHne Uiu
YMEHBIIEHUE HEPETyISIPHOW CcoCTaBisromel. MeToabl CKONB3sImero cpeanero. OuibTp
Xonpuka-Ilpeckorra. CrinaxupaHue psaJ0B U IMPOTHO3UPOBaHHE OYyAYIIMX 3HAUEHUM psaa:
IIPOCTOE SKCIOHEHIUAIBHOE CIIaKMBaHWeE, MeTon bpayHa, meron Xoisbra, mMeToasl XOJbTa-
VYunrepca. Mepbl kauecTBa NporHo3oB. CpaBHEHHE KayecTBa IPOTHO30B, IOJYYEHHBIX I10
a/IaTITUBHBIM METOJIaM M 110 MOJIEJISIM, OLIEHEHHBIM IO METOAY HAUMEHBIIINX KBaPATOB.
IIpornosupoBanre 1o moxpensm MA(Q), cranmonapusiM AR(p) m ARMA(P,q) momemsim.
[Mporuosuposanue mo moaensim ARIMA(p, d, q). CpaBHeHue kadecTBa MPOTHO30B, OTYYSHHBIX
10 pa3nuyHbIM MojeisaM. Pasnoxenue beepumxka-Henbcona. IIpoGnemMsl, BO3ZHUKaOIUE MpU
MIPOTHO3UPOBAHHUHU IO TIepear(PepeHIIMPOBAHHBIM PSIaM.
Tema 2. MHoroMepHbIe BpeMeHHbIE psabl. Moaenu BektopHoit aBTopepeccuu (VAR): ocHOBHBIE
TIOHATHS M OTIPE/ICITICHUSI.
Omnpenenenre MHoromepHoro BpeMmeHHoro psga. VAR-mpencraBnenue. Crabunmbabie VAR.
Cranmonapuocts U crabuiabHOCTh VAR. IlpencraBnenune Bombna st cranmonapaoin VAR.
OtkpeiTele u  3amkHyThle VAR. Cralunbhble coctosHus. Ilepenatounas — QyHKIus.
JlonrocpoyHbIe MyTbTHILTHKATOPEI.
Hecrabunbnbie u HekounterpupoBanubie VAR/ Kounrerpuposanusie VAR/
[Nopsiiok MHTETPUPOBAHHOCTH BEKTOPHOTO PSIA.
Tema 3. [IpobiemMbl SMIUPUYECKOTO MOJCTUPOBAHHS BEKTOPHBIX aBTOPETPECCHIA.
MeTtoas! BeIOOpa nopska ctabunsHo VAR: aHanu3 Kpocc-Koppesnorpamm, HHPOpMaIlMOHHBIE
KPUTEPHH, TECThl HA OrPAaHUYEHUS Ha KOXPQPHUIMEHTHl, TECThl HAa TOYHOCTb IPOTHO30B.
Hcnonb3oBanme »tux MetoqoB i HectaOuimbHBIX VAR. OnenmBanme VAR. [lnarnoctmka
noctpoeHHOH VAR: TecThl Ha aBTOKOPPEJALMIO, Ie€TEPOCKEAACTUYHOCTh U HOPMAJIbHOCTh
OCTaTKOB.
Tema 4. IIpornozuposanue no moaenu VAR. Ilpuunnnocts no I'penmkepy.
Onpenenenue npuunHHOCTH 10 ['penjxepy (G-IpUUMHHOCTB) A7 ABYX EPEMEHHBIX B paMKax
nByMepHO# ctabuinbHoii VAR OTCyTCTBHE CBOMCTBAa TPAaH3UTHBHOCTH NpU ycTaHOBiIeHHU G-
IPUYMHHOCTHU I TpeX U Ooisiee psanoB. biouHasg-3k3oreHHocTs. [IpnunHHOCTE MO ['penmxepy
i N psigoB B pamkax ctabunbHoit VAR. [Ipobnemsl ycraHoBneHus G-IPUYMHHOCTH B paMKax
HecTaOunbHOM HekouHTerpupoBanHod VAR. KpaTkocpouHas u AOJATOCpOYHAS NMPUYMHHOCTb.
[puunnanocTs o I'penpkepy B kounterprpoannoit VAR. Metoz Toga-SIMaMoTo ycTaHOBICHHS
Hannuust G-PUUUHHOCTH.
Tema 5. Metononorus VAR. Ilogxon Cumca.
Merononorus komuccuu Koynca. Kputuka Jlykaca u Cumca. Merogonorust JIoHZOHCKOM IIKOJIBI
YKOHOMHUKH.
OcnoBHas unes meroposioruu Cumca. CtpyktypHble U npuBefeHHble VAR. @yHaaMeHTalbHbIe
MHHOBallMM. YTOpsAouuBaHuEe HHHOBauuil. BextopHoe MA-mpencTaBieHne CTallMOHAPHOIO



MHOTOMEPHOTO psiZla, OCHOBAaHHOE Ha TMOCJEN0BATeNbHOCTH (yHIAMEHTAIBHBIX WHHOBAIIUM.
DYHKIUS UMITYJIBCHBIX OTKIUKOB. JICKOMITO3HIIHS TUCTIEPCU OMITMOOK MPOTHO30B.
Mertononorus Cumca nipu aHaiuze HectabuibHbIX VAR.

Kommnekcnoe wucnonb3zoBanue G-NMPUUMHHOCTH, (QYHKIUA HMMIIYJIbCHBIX OTKIMKOB U
J€KOMITO3ULIUY TUCIIEPCU.

[Ipumepsl NpPakKTHUYECKUX HCCIIEIOBAaHUM CHUCTEM MaKpPOIKOHOMHUYECKHMX I[OKa3zaTeiedl 1o
metonosiorun Cumca.

Tema 6. /lunamMu4eckuil METOJ HAUMEHBIIINX KBAJIPATOB.

Mporenyps Durma-I'penmkepa u  MoxaHceHa I OIGHMBAHMS  KOMHTErPAIHOHHBIX
COOTHOIIIEHHUH, UX AOCTOMHCTBA U Hemoctatku. Junamuueckuit MHK (DOLS), ocHoBHas upes
MeToga Ha npumepe cuctembl AByX I(1)- mepemennbsix. DOLS B oOmiem ciiyyae OlieHUBaHHS
KOUMHTETPAIlMOHHOTO ypaBHEeHUs. [lnHamMuueckuii 0000IIeHHBII METO/T HAMMEHBIIINX KBaJIPaToB.
O606menne DOLS Ha ciaydail nepeMeHHbIX C pa3HbIM HOPSIIKOM HHTETPUPOBAHHOCTH.

[Tpumep ucnons3oBanuss DOLS s ucciaenoBaHus 10ATOBPEMEHHOIO CIIPOCa Ha JICHBTH.

Tema 7. Moaenb CTOXaCTUYECKOU T'PAHULIBI

Mopenb CTOXaCTHYECKON TpaHUIbl Uil TEPEKPECTHOW BBHIOOpKH. KOMIOHEHTHI ciydailHOUN
omMOKH MoJenH: TexHUYeckas Hed(p(eKTuBHOCTh, BHEUIHME WIOKW. lIpenmonoxxkeHus o
pacnpeneneHuu Texuudeckoil HeaddekTuBHOCTH. OIleHHBaHKE MapaMeTpoB Mojenu. BrnusHue
3HaueHus: kodduimenta accumerpuu psga MHK-octatkoB Ha KadecTBO OIGHWUBaHUS
napaMeTpoB MOJEIIH.

Monens CTOXaCTHYECKOW TpaHUIBI ISl MMAHETBHBIX JaHHBIX: MOJENbh C (DUKCHPOBAHHBIMU
s dexTamMu U TOCTOSTHHON BO BpEMEHH TEXHUYECKOH 3(h(HEeKTUBHOCTHIO, MOJIENb CO CITYYaiHBIMU
s¢dexTamMu U MOCTOSTHHON BO BpEMEHH TEXHHUUECKOU dPPEKTHBHOCTHIO, MOJIEINb CO CIyYaliHBIMU
s dexTamMu ¥ TOCTOSTHHOM U U3MEHSIOIIEICS BO BpEMEHHU TeXHUUECKON 3 (HEKTUBHOCTHIO.
Hcnonp30BaHue MOJENN CTOXAaCTUYECKON TPaHMIIBI TIPU aHATIM3E JeSITeIbHOCTH 0AHKOB B cdepe
NPUBIICYCHHS JETO3UTOB M BbIIaye KpeAuToB. Mcmonb3oBaHWE MOAENH NPU BBIYHCICHUU
HaJOr0BOI'0 MOTEHIIMAla PETHOHOB.

Tema 8. MoaenupoBaHue BOJIaTUIHLHOCTH

Onpenenenyre HeNUHEWHBIX Mozeneld. Tunbl HeMMHENHHBIX Mojenel. OCOOEHHOCTH CTPYKTYpHI
(bMHAHCOBBIX BPEMEHHBIX PS/IOB. TecTHpoBaHHE HA HEIMHEHMHOCTh. MoJIeN BPEMEHHBIX PSI0B
C YCIIOBHOM rerepockenacTuaHocThio. Monens ARCH, ee coiictBa u HenocTatku. TectupoBanue
Ha  «ARCH-a3¢pdexr». Mogenu GARCH. OunenuBanne ARCH/GARCH-moneneii.
Wnrerpuposannbie (ICARCH) mporecchl. Moenu, yYUTHIBAIOIIAE aCCHMETPUIHOCTh PEaKIINU
BOJIATHJILHOCTH Ha MOJIOKUTENbHBIC U oTpuiiarenbhbie moku: EGARCH u TGARCH/ Tecthl Ha
accumerputo. KpuBas BrnusiHus HoBoctedl. Moxens GARCH-in-mean. IlpornosupoBanue
BOJIATUIILHOCTHU

KonTakTHble yachl: 66

@®opMBbI TEKYIIET0 KOHTPOJISI U MPOMEKYTOYHON aTTeCTAIUN:

MeTobI TeKYIIEeTro KOHTPOJIS: TOMAIIHUE 3a/1aHus.

[IpoMexyTouHas aTTecTalys: SK3aMeH B MIUCbMEHHOU (opme

DTan 0CBOEHUS IToxa3aTens olleHUBaHUSA Kpurepuii onieHuBanust
KOMITETEHITUH
[IK-12.4 cocobeH HCIONB30BaTh | BEIOMpaeT u 000CHOBBIBaET MpUMEHEHUE
SKOHOMETPUICCKUE METOJBl | 3KOHOMETPUYECKHX METOJOB TP  HCCICIOBAHUU
aHaIM3a MPY PEeIISHUH MPUKIAIHBIX | KOHKPETHBIX MPOOJIeM, MPOBOJUT CaAMOCTOSITEIBHBIE
9KOHOMHYECKHX 33734 pacdeTsl, (QOpMHPYeT pPEKOMEHAAIMK Ha OCHOBE
MIPOBEJIEHHOTO aHAaN3a

OcHoBHasi IMTEpaTypa:
Hocko B. Il. Dxonomerpuka: yueonuk. Ku. 1, u. 2. Ku. 2, 4. 4. - M.: Jleno, 2011. -
(AxagemMuuecKuil yaeOHHK).



