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(«Cuctembl OOJIBIIUX JAHHBIX B SKOHOMUKE))

KBanupukauus (cTeneHb) BIMyCKHUKA: Maructp

®opma 00yUeHHUs1: OUHas

Leab ocBOeHUs AUCHUTIIIHHBI:
CoopMupoBaTh KOMIICTEHIMH B cepe aHaIUTHYECKOW padOThl B 0OJIACTH 3KOHOMHUKHU H
¢uHaHCcOB, 00pabOTKM M aHATHM3a JAHHBIX.

Ilinan kypca:

Tema 1. CriaxkuBaHue M NPOrHO3HPOBAHHME BPEMEHHBIX PSAI0B: aJaNITUBHbIE METO/bI,
NMPOoruo3upoBanue no moaeasam ARIMA.

AnUTHBHAS U MYJIbTHIUIMKATUBHAS MOJIEH BPEMEHHOTO psiia. BeinenaeHue u ycTpaHeHue wiu
YMEHBIICHHE HEPETYISIPHON COoCTaBisOmEe. MeTonbl CKONB3smero cpegHero. Ouibtp
Xoppuka-IIpeckorra. CriaxxuBaHue psIoB U HPOrHO3MpPOBaHHE OyAyIIMX 3HAYCHUH psaa:
MPOCTOE AKCIIOHEHIIMAIBHOE Cria)kuBaHue, meroj bpayna, meton XomibTa, METOABl XOJIbTa-
Yuntepca. Mepsl kadecTBa MporHo3oB. CpaBHEHHE KauecTBa MPOTHO30B, IMOJTYYEHHBIX IO
a/IaTITUBHBIM METOJIaM H 10 MOJIEJISIM, OLIEHEHHBIM 10 METOly HAMMEHBIINX KBAIPATOB.
[TpornosupoBanre mo moxaeiasm MA(Q), cramuonapusiM AR(p) m ARMA(P,q) Momensm.
[Ipornosuposanue mo mozaesim ARIMA(p, d, g). CpaBHeHHEe KauecTBa MPOrHO30B, MOJTYYCHHBIX
1o pa3auuHbIM MojeisaM. Pasnoxenue beepumxa-Henbcona. [IpoGiembl, BO3HUKAIOLIME MPU
MPOrHO3MPOBAHUH 110 niepearpPepeHIINPOBAHHBIM PsiJIaM.

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

Onpenenenne MHOroMepHoro BpeMmeHHoro psima. VAR-npencrtaBnenue. Crabunsabie VAR.
CranuonapHocth u crabmnbHOCcTh VAR. IlpeacraBnenue Bonbna mns cranmonapuoit VAR.
OtkpeiTeie u  3amkHyThle VAR. CrabwibHble coctostHus. [lepematounas  QyHKIuS.
Jonrocpounblie MyJIbTUILIUKATOPHI.

HecraOunbhbie 1 HekouHTerpupoBanubie VAR/ Kounrerpuposanusie VAR/

[TopsiioK MHTErPUPOBAHHOCTH BEKTOPHOTO pAJa.

Tema 3. IIpo0JieMbl IMIUPHUYECKOT0 MOICJTUPOBAHUS BEKTOPHBIX ABTOpPErpeccuid.

Mertoas! BeIOOpa nopsiika crabunsHoi VAR: ananus kpocc-koppenorpamm, HHGOPMALMOHHBIE
KPUTEPHH, TECThI HA OrpaHWuYeHHs Ha KO3(PQHUIMEHTHI, TECTHl HAa TOYHOCTH ITPOTHO30B.
Hcnonp3oBanue 3Tux MeTonoB I HecTaOmimbHBIX VAR. OnenuBanne VAR. JlnarHocrumka
noctpoeHHol VAR: TecTsl Ha aBTOKOPPEIAIHIO, TE€TEPOCKETACTUYHOCTh M HOPMAIBLHOCTh
OCTaTKOB.

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

Onpenenenne npuauHHOCTH 110 ['perxepy (G-pUUIMHHOCTE) IS IBYX IMEPEMEHHBIX B pPaMKax
nByMepHoil crabunbHOil VAR OTCyTCTBHE CBOWCTBA TPaH3UTUBHOCTU NpHU yCTaHOBiIeHUH G-
IPUYMHHOCTHU I TpexX U Oosee psnoB. biounas-3k3oreHHOCTs. [IpunHHOCTE 1O I'peHmxepy
i N psgoB B pamkax cradbunbHoit VAR. ITpobnems! yctanoBieHuss G-IPUYMHHOCTH B paMKax
HecTabmiIpbHOM HekomHTerpupoBanHoii VAR. KpartkocpodyHass u JoiarocpoyHas TPHYUHHOCTb.
[TpuunnHOCTH O ['penkepy B kounterprpoBanHoil VAR. Meron Tona-fIMaMoTO ycTaHOBIIEHUS
Han4yusg G-pUYUHHOCTH.



Tema 5. Metonoaorusa VAR. IToaxox Cumca.

Merononorust komuccun Koyica. Kputuka Jlykaca u Cumca. Metononorust JIoHA0HCKOM HIKOJIBI
SKOHOMMKH.

OcHoBHas unes meronosiorun Cumca. Ctpykrypusle u npuseneHHsle VAR. dyHiaMeHTanbHbIE
WHHOBAIlMU. YTOpAJIOYMBaHWE HWHHOBanui. BexktopHnoe MA-mpeacTaBieHHE CTallMOHAPHOIO
MHOTOMEPHOTO psijia, OCHOBAaHHOE Ha MOCIEAOBATEIHLHOCTH (PYHIAMEHTAIBLHBIX HHHOBAIUH.
OYHKIMS UMITYJIbCHBIX OTKJIMKOB. JIeKOMMO3UIIMS JUCTIEPCUil OIIUOOK TPOTHO30B.
Mertononorus Cumca ripu aHanu3e HectaOumibHbIX VAR.

KommiekcHoe wucrnonb3oBanue G-mpUUMHHOCTH, (YHKUUNA HMIYJIbCHBIX OTKJIMKOB H
JIEKOMITO3UIIUU TUCIIEPCUI.

[Ipumepsl MNpPaKTUYECKUX MCCIEAOBAHUNM CHCTEM MaKpOIKOHOMUYECKUX IOKa3aTeled [0
Meroaonoruu Cumca.

Tema 6. luHaMuyecKuil MeTOl HAMMEHbIINX KBAIPaTOB.

Iporenypsl DHrina-I'penmxepa 1 MoxaHceHa Uil OLEGHMBAHHA — KOMHTEIPAIlMOHHBIX
COOTHOUICHUH, X JocTonHCTBa M Hepocratku. Junamudeckuit MHK (DOLS), ocHoBHas ujest
Merona Ha mpumMepe cuctembl AByX I(1)- mepemennbix. DOLS B oOrmiem citydae oreHUBaHHS
KOMHTETPAIIMOHHOTO ypaBHEeHUs. JlnHaMuueckuii 0000IEeHHBI METO/I HAMMEHBITHUX KBAJPaTOB.
O606menne DOLS nHa cinyyail mepeMeHHBIX C pa3HbIM MOPSIIKOM UHTETPUPOBAHHOCTH.

[Tpumep ucnonp3oBanus DOLS ans vicciaenoBanus JOITOBPEMEHHOTO CITPOCA HA JICHBIH.

Tema 7. MoaeJib CTOXaCTHYECKON I'PAHULIBI.

Mogenp croxXacTMYeCKOW TIpaHHULbl JJIs MEepeKpecTHOl BbIOOpkH. KOMIIOHEHTHI ciy4aiiHOM
OmMMOKK MoJenu: TexHu4eckas Hed(h(eKTuBHOCTh, BHEIIHHE MOKW. llpeamonoxeHus o
pacripesieleHul TeXHU4ecKoil HeappekTuBHOCTH. OIleHMBAaHUE MMapaMeTpoB Mojenu. BnusHue
3HaueHus: Kodddunmuenta accumerpuu psga MHK-octaTkoB Ha KayecTBO OILIGHUBAHUS
[1apaMeTpoB MOJEIIH.

Mopnenb CTOXaCTUYECKOM T'paHUIbl JUIsl MaHEIbHBIX JAHHBIX: MOJENb € (UKCHPOBAHHBIMU
3¢ pexTamMu U MOCTOSIHHOM BO BpeMEHHU TeXHUUYEeCKOH 3(h(heKTUBHOCTHIO, MOIENb CO CITyYailHBIMU
s¢(deKkTamMu U MOCTOSHHOM BO BPEMEHHU TEXHUYECKON 3(P(PEKTUBHOCTHIO, MOJIEIb CO CIIy4YallHBIMU
3¢ peKTaMM U MOCTOSHHON M U3MEHSIOLIEHCs BO BpEMEHU TEXHUUYECKON 3P PEKTUBHOCTHIO.
Hcnonp30BaHne MOJIETN CTOXAaCTUUECKOM IPaHUIIb] IPU aHAIM3€E JESITebHOCTH 0aHKOB B cdepe
IIPUBJICYEHMS JETO3UTOB W BbIIAYE KpeAWuToB. lcmonp3oBaHME MOJENM NPU BBIYUCICHUU
HAJIOrOBOT'O MIOTEHIMAJIa PETUOHOB.

Tema 8. MoaesupoBanue BOJAaTHILHOCTH.

Onpenenenre HeTMHEWHBIX Mojenel. Tunbl HelmuHEeHHbIX Mozaenei. OcoOeHHOCTH CTPYKTYpbI
(UHAHCOBBIX BPEMEHHBIX PsAIOB. TecTHpoBaHUE Ha HETMHEHHOCTh. MOJeNT BPEMEHHBIX PSIIOB
C yCJIOBHOM rerepockenacTuaHocTbio. Monens ARCH, ee coiicTBa u HegocTaTku. TecTupoBaHue
Ha  «ARCH-3¢pdexr». Moagenu  GARCH. OuenuBanne ARCH/GARCH-moneneii.
Hurerpuposannsie (ICARCH) mponeccsl. Moaenu, y4uTHIBAIOIINE aCCHMETPUYHOCTDh PEAKIIUH
BOJIATWJILHOCTH Ha TIOJIOKUTENbHBIC U oTpuliatenbHbie moku: EGARCH nu TGARCH/ Tectsl Ha
accumerputo. KpuBas BrmusHus HoBocted. Mopens GARCH-in-mean. Ilporro3upoBanue
BOJIATHIILHOCTH.

AynuTopHble yachl: 64
®opMblI TeKYLIero KOHTPOJISI U MPOMEKYTOUYHOM aTTecTAUMU: JOMAIIHHUE 3a/1aHuUs, SK3aMEH.
OcHoBHas JuTepaTypa:

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



