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Koax u HaumMeHOBaHHe HampaBJjieHMsl NOATOTOBKH, mnpoduas: 38.04.01 Dxonommuka,
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®opma 00yueHusi: OUHAasI

Hesb ocBOeHMs AUCHUTIIMHBI:

CdhopmupoBaTh KOMIETEHIIMH B cepe MPUHATHS YIPABICHUYCCKUX PEIICHUH Ha OCHOBE
KPUTEPUEB COLMATBHO-IKOHOMUYECKOH JS(PQEKTUBHOCTH, a Takke B cdepe HaydHO-
UCCIIEIOBATEIBCKON PAOOTHI.

Ilnan kypca:

Tema 1. CryiaxuBaHue ¥ NPOTHO3UPOBAHWE BPEMEHHBIX PSJIOB: aJANTHUBHBIE METObI,
nporuo3upoBanue no moaensam ARIMA.

AJIMTUBHAS U MYJIbTUIUIMKATUBHAsA MOJIEIM BPEMEHHOIO psiia. Beinenenue u yctpaHeHue win
YMEHBIICHWE HEperyasipHO cocraBisomeil. Meroabl ckomb3simero cpensHero. QOUiIbTp
Xoapuka-Ilpeckorra. CrnaxkuBaHue psioB U IPOrHO3MPOBAHUE OyAyIIMX 3HAUEHUH psija:
IIPOCTOE SKCIOHEHIMANbHOE CriIakuBaHue, MeTo] bpayna, meron Xosbra, MeToabl XoOJbTa-
Yunrepca. Mepbl kauecTBa NporHo3oB. CpaBHEHHE KayecTBa IPOrHO30B, IMOJYUYEHHBIX IO
a/IalITUBHBIM METOJIaM M 110 MOJIENISIM, OLIEHEHHBIM 10 METO/ly HAMMEHBIIIHUX KBa/IpaToB.
[MpornosupoBanune 1o moxaeasiMm MA((Q), cranumonapusiM AR(P) u ARMA(P,q) momemsim.
[Tporuosuposanue mo moaeasim ARIMA(p, d, q). CpaBHeHHe KauecTBa MPOrHO30B, MOJTYyYSHHBIX
10 pa3nuuHbIM MojeisMm. Pasnoxenue besepumxka-Henbcona. IIpoGiieMbl, Bo3HUKaOIIKE TpU
IPOTHO3UPOBAHUU 1O nepennpHepeHInPOBAHHBIM PsilaM.

Tema 2. MHoromepHsie BpeMeHHbIE psAsibl. Monenu BektopHoi aBTopepeccuu (VAR): ocHOBHBIE
MIOHSITHSL U OTIPECIICHUS.

Ornpenenenre MHOroMepHOro BpeMmeHHoro psga. VAR-npencraBnenue. CrabunbhHbie VAR.
CranuonapHocts u crabunbHOCTh VAR. TlpeacraBnenue Bonbna mis cranmonapuoit VAR.
OtkpeiTeie u  3amkHyThie VAR. CrabwibHble coctosiHus. [lepenaTounas  (QyHKIUA.
Jlonrocpo4nsle MyJIbTUILUINKATOPHI.

HecraOunbhbie u HekouHTerpupoBanubie VAR/ Kounrerpuposanusie VAR/

[TopsiioK MHTErPUPOBAHHOCTH BEKTOPHOTO pAJa.

Tema 3. [Ipo6sieMbl SMIUPHUUECKOTO MOJIETUPOBAHUS BEKTOPHBIX aBTOPErPECCHIA.

Mertonb! BbiOOpa nopsaka crabunsHoi VAR: aHanu3 kpocc-koppenorpamm, HHGOPMalMOHHbIE
KpUTEpUU, TECThl HA OrPAaHUYEHUS Ha KOIPPHUIIMEHTHI, TECTbl HA TOYHOCTH IPOTHO30B.
Hcnonp3oBanne 3tux MeTomoB s HectaOminbHBIX VAR. OnenmBanume VAR. JlmarHoctuka
noctpoeHHoN VAR: TecThl Ha aBTOKOPPENAIHIO, TE€TEPOCKETACTHUYHOCTh M HOPMAaJIbHOCTH
OCTaTKOB.

Tema 4. [Ipornosuposanue no mozenu VAR. IlpuunnnocTs no ['penmpxepy.

Onpenenenue npuuuHHOCTH 110 ['penikepy (G-MpUUMHHOCTD) 7S ABYX NEPEMEHHBIX B paMKax
nByMepHO#l crtabmuinbHON VAR OTCYTCTBHE CBOWMCTBAa TPAaH3UTHBHOCTH NpH ycTaHOBJIeHWU G-
OPUYMHHOCTHU I TpeX U Oonee psnoB. biaouynas-sk3orenHocts. [IpuunnHOCTh MO ['penmxepy
it N psimoB B pamkax cradmibHOH VAR. [Ipo6nemsr ycraHoBneHHsT G-MTPHYUHHOCTH B paMKax
HecTabunpHON HekonHTerpupoBaHHoi VAR. KparkocpouHas ¥ A0NrocpovHas NPUUUHHOCTD.
[TpuunnHoCTh O ['penmxepy B kounterprpoBanHoit VAR. Meron Toxa-SImamMoTo ycTaHOBIIEHUS
Hannuusg G-pUYUHHOCTH.

Tema 5. Merononorug VAR. IToaxox Cumca.

Metononorusa komuccuu Koynca. Kputnka Jlykaca u Cumca. Merononorust JIoH1OHCKON IIKOJIBI
HKOHOMUKH.

OcnoBHas unest merononoruu Cumca. CtpykrypHsle U npuBeneHHble VAR. OyHnaMeHTalbHbIE
WHHOBAIlMH. YTOpsIOYMBaHUE WHHOBauuid. BektopHoe MA-mpencraBieHue CTallMOHAPHOTO



MHOTOMEpPHOTO psifla, OCHOBAaHHOE Ha IOCJIEIOBATENbHOCTH (YHIaMEHTAIbHBIX WHHOBAIIUM.
OyHKIUS UMITYIbCHBIX OTKJIUKOB. JIeKOMITO3UIIMS JUCTIEpCUd OTHOOK MPOTHO30B.
Mertononorus Cumca npu aHanuze HecTaOmibHBIX VAR,

KommiekcHoe —wucmonb3oBanue G-IpUYUHHOCTH, (DYHKIHUNA HMMITYJIBCHBIX — OTKIUKOB U
JEKOMIIO3UIINU JTUCTICPCUH.

[Tpumeppl NPaKTUYECKUX HCCIECIOBAHMM CHCTEM MAKpPOIKOHOMUYECKMX IIOKa3aTeslel 110
metononoruu Cumca.

Tema 6. lunamuyeckuii METOJ] HAMMEHBIITUX KBAPATOB.

Ipouenypsl Dnrima-I'penmxepa 1 MoxaHceHa Uil OLEHMBAHMS — KOMHTEIPALMOHHBIX
COOTHOIIICHUH, UX JocTOMHCTBA U Hepoctatku. Jnnamuueckuit MHK (DOLS), ocHoBHas ujaes
Mmetona Ha mpumepe cucteMbl aByX I(1)- mepemennsix. DOLS B o0rmeM ciydae OleHHBaHHS
KOMHTETPAIIMOHHOTO ypaBHEHUs. JlnHaMuuecKuii 0000IEHHBI METO/] HAMMEHBIIINX KBaIPAaTOB.
O606menue DOLS Ha ciydaii mepeMeHHBIX ¢ Pa3HBIM MOPSIIKOM HHTETPUPOBAHHOCTH.

[Tpumep ucnonp3oBanus DOLS ans uiccnenoBanus JOITOBPEMEHHOTO CIIPOCA HA JICHBIHU.

Tema 7. Mozenb CTOXaCTUYECKOM IPaHUIIbI

Mopnenb CcTOXacTUYECKOM TIpaHULbl JUIsl NEPEeKpecTHON BbIOOpKH. KOMIOHEHTHI ciy4yailHOU
OIMOKKM MoOJeNH: TexHudyeckas HedPPEKTUBHOCTb, BHEIIHUE IIOKU. [IpenmonoxkeHus o
pacnipenenennu Texandeckor HeapdexktuBHOCcTH. OlleHMBaHHME MapaMeTpoB Mojend. BriusHue
3HaueHus koddduumenta accumerpun psga MHK-octatkoB Ha KadyecTBO OIEHUBaHUS
apaMeTpoB MOJEIIH.

Mogenb cToXacTUYecKOW TpaHUIbl JUIS TaHENIbHBIX JaHHBIX: MOJENIb C (UKCHUPOBAHHBIMU
s pexTamMu 1 MOCTOSTHHON BO BPEMEHHU TeXHUYECKON 3(h(peKTUBHOCTHIO, MOZIETH CO CITydaifHBIMU
s dexTamu U TOCTOSIHHON BO BPEMEHH TEXHUUECKOM 3(hPEeKTUBHOCTHIO, MOJIEh CO CIy4YalHBIMU
s peKTaMH U TIOCTOSTHHON M U3MEHSIOIICHCSl BO BpEMEHU TEXHHUYECKON AP PEKTHBHOCTHIO.
Hcnonp30BaHne MOJIETH CTOXACTUYECKON IPAaHUIIBI IPU aHAJIN3e JEATEIILHOCTH OaHKOB B cdepe
IIPUBJIEYEHUS JETO3UTOB U BblIaue KpeaAuToB. lcnosib30BaHME MOJENU IPH BBIUMCIECHUU
HAJIOrOBOT'O TIOTEHI[AJIa PETHOHOB.

Tema 8. MojenupoBanue BOJIAaTHIBHOCTH

Omnpenenenne HeMWHEHHBIX Mojened. Tunbl HenuHEeHHBIX Mojeneid. OCOOEHHOCTH CTPYKTYphI
(MHAHCOBBIX BPEMEHHBIX PSAA0B. TeCcTUpOBaHKME HA HETMHEWHOCTh. MoJIe BpEMEHHBIX PSJIOB
C YCIIOBHOM rerepockenactuyHocThio. Mozaens ARCH, ee cBoiicTBa u HetoctaTku. TecTupoBaHue
Ha  «ARCH-3pdexkr». Momemu  GARCH.  OnenuBanne ARCH/GARCH-mozerneii.
NurerpupoBannsie (ICARCH) nporueccsl. Moienu, yInThIBaIOIINE aCCUMETPUYHOCTh PEaKIINK
BOJIATWJILHOCTH Ha TIOJIOKUTEbHBIC U oTpuniarenbhbie mokn: EGARCH u TGARCH/ Tectsl Ha
accumetputro. Kpusas BmustHust HoBocteit. Mopgens GARCH-in-mean. Ilporno3upoBanue
BOJIATUJIBHOCTHU

KoHTakTHBIE Yachl: 64

@opMbI TEKYIIEro KOHTPOJISI M MPOMEKYTOUHOIM aTTeCTAMM:

MeTo/1bl TEKYIIETO KOHTPOJIS: JOMAITHUE 3a/1aHuUs.

[TpomexxyTouHas aTTecTanus: Sk3aMeH B MUCbMEHHOM Gopme

Jrtan 0CBOEHUs IToka3arens oLeHUBaHUS Kpurepuii onennBanust
KOMIICTCHII U
OIIK OC-3.1 criocobeH HCIIOJIB30BaTh| BHIOMpAET 1 0OOCHOBHIBACT IPUMCHEHUE
OKOHOMETPHUYCCKHUE MCTOJbI aHAJIN3d] 3KOHOMETPUUYCCKUX METOAOB IPU UCCICAOBAHUN

npu peuicHun MPUKIAJHBIX| KOHKPCETHBIX HpO6J’I€M, MPOBOAUT CaMOCTOATCIILHBIC
3KOHOMHUYECCKHUX 3aJa4 pacyeThl, q)opMpreT PEeKOMEHAAllMU Ha OCHOBE
IIPOBCJICHHOT'O aHaJIn3a

OIIK OC-5.1 criocobeH HCIOJb30BaTh| JIEMOHCTPUPYET 3HAHUE CHHTAKCHCA U BOZMOXKHOCTEH
COBPEMCHHbBIC IIaKCThI AJiA| OpOrpaMMHOIO IMakeTa JJid aHalln3a JaHHbIX,
MpOBEACHUA 9KOHOMETPHUYCCKOI'O| HCIOJb3YET (l)yHKL[I/II/I OpOrpaMMHOTIO IaKkeTa AJid
aHaJIn3a JaHHbIX peICHUA HpaKTH‘IeCKOﬁ 3aga4yn

OcHoBHas JuTepaTypa:
Hocko B. I1. Dxonomerpuka: yueOnuk. Ku. 1, u. 2. Ku. 2, 4. 4. - M.: Jleno, 2011. -
(AxagemMuyeckuil yueOHHUK).
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