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He.]'lb OCBOCHHUSI NUCIHUIIJIUHBI.

Kon HanmenoBanue Kon srana ocBoenus HanmenoBanue srana
KOMIIETEHIINH KOMIIETEHIINH KOMIIETEHIINH OCBOEHUSI KOMIIETEHIIMH
I1K-4 Cnoco6HoCTh [1K-4.2 CriocoOHOCTh  TTPOU3BOAMTH

HCII0JIb30BaTh pacueTsl Ha  OCHOBAaHUU

KOJINYECTBEHHbBIE u TUIIOBBIX METOUK u

KAYECTBEHHBIE METObI CYILECTBYIOLLIEH

I IIPOBEICHHUS HOPMAaTHBHO-TIPABOBON 0a3bl;

MIPUKIIAHBIX IIPOBOAMNTH KOJUYECTBEHHOE

UCCIIEJOBAaHUN U IIPOTrHO3MPOBAHUE U

yrpaBieHus:  Ou3Hec- MOJEIUPOBAHUE YIIPABICHUS

IpoLeccaMy, TI'OTOBUTH Ou3HecC-IpolIecCaMH;

AHAIUTUYECKUE aHAJIM3UPOBaTh  PE3YJbTAThI

MaTepuaibl o pacyeToB M OOOCHOBBIBAThH

pe3ynbraram ux IIOJIy4YEHHBIE BBIBO/IbI,

IIPUMEHEHMSL. CTPOUTH Ha OCHOBE OIIMCAHMS
CUTyaluil CTaHIapTHEIE
TEOPETUYECKUE u
SKOHOMETPUYECKHE MOJIENH,
aHAJIN3UPOBATH u
COZIEpPKATEIBHO
UHTEPIPETUPOBATH
IIOJIyYE€HHBIE PE3YIIbTATHI.

IL1an Kypca:
Ne HanmeHnoBanue Copnepxanne
Tema 1 JInneiinas Huarnoctuueckuii Tect. KoppensumoHHbli
pErpeccuoHHast MOJIeb | aHanu3. BBeneHue B IPOCThIE IMHENHBIE
perpeccuoHHbIe Moienu. 3aHsTue no Eviews
Tema 2 JInneiinas IIpocras nuHENHAsA PErpecCUOHHAs MOJCIIb.

perpeccuoHHas MOAENb

3aKJIIOueHHE 0 TEME MPOCTHIX JIMHEHHBIX
PErpecCHOHHBIX Mojese. 3ansaTue mo Eviews




Ne HanmeHnoBanue Conepxanne

Tema 3 JIuneitnas MHorodaxropHas JIMHEHasE perpeccHoHHas
perpeccuoHHas MOAETb | MOJEIb. 3aKJIIOYEHHUE 110 TeMe
MHOTO(aKTOPHBIX JINHEHHBIX PErPeCCHOHHBIX
Mmozenei. 3ansartue o Eviews

Tema 4 Jlnarnocruka perpeccuu | Ctporas MyJIbTHKOJUTMHEAPHOCTh. Jlammu-
nepeMeHHbIe. JIOByIIKa TPU TPUMEHEHUU
JaMMU-TIepeMeHHbIX. HecTporast
MYJIBTHKOJUTHHEAPHOCTh.

3ausarue no Eviews

Tema 5 Juarnocruka perpeccun | I'erepockenactuuHocTs. ABTOKOppeanus 1
3anstue no Eviews

Tema 6 Juarnocruka perpeccun | ABrokoppernsius 2. CTaOMIbHOCTD
CTPYKTYpHL. 3aHsTue o Eviews

Tema 7 IToaroroska O030p KOTMYECTBEHHBIX METOJIOB
JTUTIIOMUPOBAHHOTO ¢uHaHCOBOTO aHANM3A
(MHAHCOBOTO AaHATUTUKA

Tema 8 JlononHUTENbHBIE Ommbka cnenuduxanuu. Henuneitnsie
MaTepHabl 0 perpeccuoHHble (QyHKIIUH.
PErpECCHOHHOMY 3anstue mo Eviews
AHATURV

Tema 9 JlonoTHUTEIbHbIE Cucrema 0JJHOBpEeMEHHBIX ypaBHEHUH.
MaTepuaisl 1o [Tpobnema naeHTHPUKALINN.
PErpECCHOHHOMY 3anstue mo Eviews

Tema 10 JlonoTHUTEbHbIE AHanu3 BpEMEHHBIX PSJI0B JaHHBIX.
MaTepHabl 0 3anstue o Eviews
perpeccuoOHHOMY

@D opMbI TEKYIIEr0 KOHTPOJISI K MPOMEKYTOYHOM ATTeCTALMH
JucKyccun B Kiacce:
Discussions in class:

[ToncuuTaiite 1 HHTEPIPETHPYHTE MTpUMEpP Kod(PdULIneHTa KOppeIsIuu

[IpoBenute paznuuue MeXAy 3aBUCUMBIMM M HE3aBUCHUMBIMH IIEPEMEHHBIMHU B
JINHENHOMN perpeccuu

WuTepnperupyiiTe perpeccCuoHHbIN ko3 dunneHt

Ilogcuuraiite NPOrHO3UPYEMYIO BEJIMYMHY JUIS 3aBUCHUMOM II€PEMEHHOH,
[IPUHMMAas BO BHUMAHUE MOJIENb OLIEHKH PErPECCUU U BEIUYMHY HE3aBUCUMOM IIEPEMEHHOU

OObBsicCHUTE OPUEHTUPOBAHHBIC PACUETBHI, JIEKAIINE B OCHOBE JIMHEHHOM perpeccuu

JlaiiTe onpenenaeHue 1 MOACUNTANTe CTAHJAPTHYIO OCTAaTOUYHYIO OLITHOKY

JlaliTe ompeneneHue, TNOACUMTANTE M HHTEPHIPETUPYHTE  KOADPHUIIMEHT
NeTepMUHALIU

[ToncuuTaiite TOBEpUTENBHBIN MHTEPBAJ I KOd(D(PUIIEHTA pEerpeccuu

Cdhopmynupyiite HyJIEBYIO U aIbTEPHATUBHYIO THIIOTE3Y O BEIMYMHE T€HEPATbHOM
COBOKYITHOCTH PErPECCUOHHOT0 KO3 PHUIIMEHTA, BBIOEPHUTE IMOAXOAIIYI0 CTATUCTUKY KPUTEPHS 1
OIIPEIENINTE, OIIPOBEPraeTCs U HyJIeBas TUIIOTE3a IIPU JAHHOM YPOBHE 3HAUUMOCTH

Ilogcuuraiite W UHTEPHOPETUPYWTE  NOBEPUTENBbHBIM  HHTEpBAl I
MPOTHO3UPYEMOM BEJIMYMHBI 3aBUCUMON IEPEMEHHOM



Oocymute nucnepcuonubiii anamu3 (ANOVA) perpeccCHOHHOrO aHaiu3a W
UHTEPIPETUPYNUTE PE3YIBTATHI IIEPBOTO

Chopmynupyiite ypaBHEHHE MHOXECTBEHHOH perpeccud [Uisi  OMUCAHUS
OTHOILEHUH MEXy 3aBUCUMOM IEpEMEHHOMN, HECKOJIbKUX HE3aBUCHUMBIX NIEPEMEHHBIX, a 3aTEM
ONPENEIUTE  CTAaTUCTUYECKYH0  3HAUMMOCTb  KAXKJIOM  HE3aBUCHUMOM  IIEPEMEHHOM U
MHTEPIPETUPYHTE MOJTydeHHbIE K03 P)ULINEHTHI

Cdhopmynupyiite HyJIEBYIO U aIbTEPHATUBHYIO THIIOTE3Y O BEIMYMHE T€HEPATbHOM
COBOKYITHOCTH PErPECCUOHHOT0 KO3 PHUIIMEHTA, BBIOEPHUTE IMOAXOSIIYI0 CTATUCTUKY KPUTEPHS U
OIIPEAEIUTE, ONPOBEPraeTcs JIM HyJeBasl TUIOTE3a IIPU JaHHOM YPOBHE 3HAYMMOCTH, UCIIOJIb3YS
OJIHOCTOPOHHUH U IBYCTOPOHHUI KPUTEPHUH, a 3aT€M UHTEPIPETUPYITE PE3YyIILTAaThl TECTA

[ToncumnTaiiTe P-BEIMUYMHBI PE3YIABTAaTa MHOKECTBEHHON PErpPECCUN

JlaiiTe 0OBsICHEHNE K pacueTaM Mo MHOKECTBEHHON perpecCHOHHON MOAETH

Onpenenurte, MHTEPHOPETUPYHTE M BBIYYMTE, KaK IIPOBECTU pPa3IUUUE MEKIY
ko3(punmentom  gerepMuHanuu  R-kBagpar W CKOPPEKTHPOBAaHHBIM  KO3((UIMEeHTOM
JNETEPMHUHALIMU BO MHOXKECTBEHHOH JIMHEHHOW pPErpeCCUOHHON MOJCIIH.

TunoBble OLleHOYHBIE CPEACTBA

Pedepar:

Hanucanue u 3ammra KypcoBoit paboThl IO TeMe "IMIUPUUESCKUE METOIbI UCCIIETOBAHMS
B (uHAHCAX M IKOHOMHUKE", KOTOpas OyleT OLEHUBATHCS OTAEIbHO M MAaKCHUMAaJIbHO MOXKET
OPUHECTH 4 3aUeTHBIX eIUHUIBI. MHCTPYKIMS MO HANMHMCAHUIO HayYHO-HCCIIEI0BATEILCKOM
paboTel OyaeT BelaHa oTaebHO. OHA OyeT pacroyiokeHa B Marnke ¢ yaeOHbIMH MaTepraiaMu.
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