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ITOUCK OIITUMAJIBHOI'O BETBJIEHUA

OcHoBHasl mpo0emMa OLEHKH COBMECTHBIX PaCIpeNeIeHUH TOCPEICTBOM
KOHCTPYKUMH U3 MapHBIX KOMYJ 3aKJII0YaeTcsl B HE3HAHWU W HECIIOCOOHOCTH
OLICHUTh ONTHUMAJIbHOE BETBJICHUE B CMBICIEC MAKCUMAJIBHOIO MPaBAONOA00HS.
Jlnst aToro Tpedyercs OLUEHUTh BCE BO3MOXKHBIE BETBIICHHSI Pa3MEPHOCTH N,
IPUYEM YHUCIIO BETBIEHUH C POCTOM N OBICTPO yBenMuuBaercs. B mgaHHOM
pabore pa3pabaThiBaeTCAd aIrOPUTM IIOMCKA ONTUMAJbHOIO BETBIICHUS,
00ecreunBaOIIUN CHUKEHHE OXHIaeMOTO BPEMEHHM IOMCKAa ONTHUMAJIbHOTO
BETBJICHUS.
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IN SEARCH OF OPTIMAL VINE

A known problem that arises during estimation of pair-copula
constructions (PCC) is to find optimal (in terms of likelihood) regular vine. To
do this, one needs to estimate all PCCs with different vines. The number of
vines grows extremely fast as n increases, which makes the problem even more
complicated. Here, the algorithm that can decrease expected time of searching
for optimal vine is developed and tested through Monte Carlo simulation.
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