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ILn1an kypca:

Tema 1. Dxonomertpuka. [Ipenmer u 3anaun. OCHOBHBIE MOHSTHS.

OnpeneneHre SKOHOMETPUKH. BO3HMKHOBEHHME W pa3BUTHE SKOHOMETpUKH. [Ipenmer
HDKOHOMETPUKH. ODKOHOMETPHKAa M DSKOHOMHMYECKAs TeOopus. ODKOHOMETPUKA U CTaTHCTHUKA.
Crneuunduka usmepeHuid B 3xkoHoMuKe. CToxacTUYecKue OCOOEHHOCTH HCXOJHBIX JAHHBIX U
B3aMMOCBA3€H MEXIy XapaKTEepUCTUKaMU HKOHOMHUYECKUX IPOLIECCOB. OJKOHOMETPUKA U
SKOHOMHKO-MaTeMaTHueckue MeroAbl. OO0acTé MPUMEHEHHS] IKOHOMETPUYECKUX MOJIENei.
[enn u 3aaum NPUKIAAHBIX YKOHOMETPUUECKUX HCCIEeN0BaHUN. MeTon0I0rn4ecKkrne BOIpOoCh
MOCTPOCHUS HSKOHOMETPUYECKHX MOJIeei: 0030p HCHOIb3yeMbIX MeToaoB. I[Ipocteiimme
IpUMEPBI SKOHOMETPUYECKUX MOJENEH: MOJENb NPEIJIOKEHHS M CIpOca Ha KOHKYPEHTHOM
pBIHKE, eMeHTapHast Mojiens Keiinca, 3akoH crpoca, ¢pyHkius norpednenus. Kinaccupukarms
MEPEMEHHBIX B 3KOHOMeTpruueckux mojensx. [lonstus cneunduxanuu 1 uaeHTUGUIUPYEMOCTH
monenu. MHpopmanmonHoe U mporpaMMHOe 0OecTieueHIe SKOHOMETpUYECKoro ananuza. Oomas
IIOCTAaHOBKA 33Ja4¥ O HAXOXKJICHUU KOJIMYECTBEHHON B3aMMOCBS3M pa3HbIX BEJIMYMH IO
AMIIUPUYECKUM JJAHHBIM.

Tema 2. [1apHast TuHEHHAs perpeccust

Mopens napHOU JUHEHHOU perpeccur. McxonHble MPEAronoKeHus JINHEWHON MOJEIU
MapHOM  perpeccuu. ['OMOCKEZAaTHUYHOCTh M TE€TEPOCKENACTHYHOCTh. (CTOXacThudeckas
COCTaBJIAIONIas 3aBUCUMOI NEPEMEHHOW. YpaBHEHME PETPEcCHM, €ro CMBICI M Ha3HA4YEHHE.
Nnentuduxanus moaenmu. Meron HanMmeHnbInx kBaapaTtoB (MHK) u ycinoBust ero mpuMeHeHus
JUIsL  ONIpPENEJIEHMs] [apaMeTpOB ypaBHEHUs MapHOW perpeccun. IlosnydyeHue oOLEHOK
KO2(PUITMEHTOB MOJENH TapHOW JWHEHHON PpEerpeccMd METOJIOM HAMMEHBIIUX KBaJpaToB.
CaoiictBa MHK-o11€HOK: HECMEIIEHHOCTh, COCTOSITENIbHOCTh. HopMasnbHasi nuHelHass MOJeNb
napHoil perpeccuu. HopmanbHble ypaBHeHHMsT B MaTpuuHoi Qopme. OIlleHKa IUCIIEPCUU
CIy4daiiHOM cocrtaBisomei. [IpoBepka runore3sl 0 HAIMYMKU PETPECCUOHHON 3aBUCUMOCTHU 110
MOJIETIM TIapHOM JIMHENHON perpeccuu. OlLEHKAa CTAaTUCTUYECKOW 3HAYMMOCTH IOKa3aTesei
KOppEJISALNY, NTapaMeTPOB YPABHEHUSI PETPECCUU, YPaBHEHHUSI PErpPecCUM B LEJIOM: t-KpUTEpUid
Creronenta, F-kputepuit ®uiepa. TodedHbli NMPOTrHO3 MO YPAaBHEHUIO MAPHOW JMHEWMHOMN
perpeccun. IHTepBaIbHBIN IPOTHO3 110 YPAaBHEHUIO IIAPHOU JTMHEHHOMN PErPECCUH.



Tema 3. MHOXeCTBEHHasl IMHEHHAs perpeccus

Mopnens MHOXECTBEHHOW JMHEWHON perpeccun. MHK-oueHku napamMeTpoB MoOJENH
MHOKECTBEHHOW  JIMHEeWHoM  perpeccun. CpoiictBa MHK-omeHOK:  HECMELIEHHOCTb,
cocToATeNbHOCTh. OIlleHKa JaucCHepcuu cliydaiiHo coctaBistomeid. I[lpoBepka rumore3 o
napamerpax perpeccud. IlocnenoBaTtenbHas Tmpoleaypa HMCKIIOUEHHsS TEPEMEHHBIX C
HE3HAYUMBIMU OIIEHKaMHU KO3((UIIMEHTOB perpeccuu. VHTepBaibHas OIEHKAa HapaMeTpOB
perpeccud. AHanu3 KadecTBa M HHTEpIPETAlMsl IOCTPOECHHOIO YPAaBHEHHUS PETrpPECcCHM.
Koaddunuent nerepmunanmu. TouedHBIH TPOTHO3 10 YPaBHEHUIO MHOKECTBEHHOU JTMHEHHOM
perpeccun. MHTepBaIbHBIM MPOTHO3 MO YPABHEHUIO MHOMXECTBEHHOW JIMHEMHON pEerpeccumu.
Kpurepuit Jlapobuna-Yorcona. OOoOmeHHbIH MeToJ HauMeHbIIUX KBaapatoB (OMHK).
Oco0eHHOCTH MPAKTHYECKOTO MPUMEHEHUS MOJIeNIel MHOKECTBEHHON PEeTrpecCu.

Tema 4. Bpemennsie psiibl

Bpemennoii psa. OCHOBHbIE METOJIbI aHalli3a BPEMEHHBIX psiioB. TpeHAOBBIE MOJEIH
BPEMEHHBIX psAA0B. Tpena. BbIxoa Ha MOJENIb MHOKECTBEHHOM JIMHEWHOU perpeccun. Pemenue
MOJIEIM B Clly4a€ HEKOPEJUIMPOBAHHOCTH 3HAYCHHUM CIydailHOM cocTtaBistomeil. OueHku
kod(pduumenToB  TpeHmga. ToyeuHBIH MPOTHO3  JETEPMHHHUPOBAHHOM  COCTABIISAIOLICH.
WNHTepBanpHbIii TPOTHO3 JETEPMHUHUPOBAHHOW cocTrapisomen. OrneHka Kod3(pUIIEeHTOB
auHeHoro Tpenaa. OLeHKa AUCIIEpCUM CIIydailHOM cocTaBistouleil. Pemenne Mmoaenu B citydae
KOpPEJUTMPOBAHHOCTH 3HAYEHUM CIIy4YalHOW COCTABJISIONICN M M3BECTHOW KOBAapUAIIMOHHOM
Marpuipl. Pemenne Moaenm B cioydae  KOPEUIMPOBAHHOCTH  3HAYEHUM  CIIyd4alHOU
COCTaBJISIOLIEH U HEU3BECTHOM KOBAPUAIIMOHHON MaTPHIIBI.

Tema 5. [locTpoeHne TpEHAOBBIX MOEIEH

Beimenenne TpeHza B JUHAMHUYECKMX — psAgaX AKOHOMHMYECKHMX  IOKa3aTelew.
ITonmunomuansHeli  TpeHn. TpuroHomerpuueckuii TpeHa. HenunelHble TpeHabl. MeTonabl
pabotel.  JluHeapuzanus ~ TpeHma. HenuHeWHBIW  METON  HAWMMEHBIIMX  KBaJPaTOB.
OKcrnoHeHIMalbHOE criaakuBanue. Teopema bpayHa. J[MCKOHTUPOBAaHHBIM METOJI HAaUMEHBIINX
KkBaApaToB. Ce30HHOE SKCIIOHEHIIMAIBHOE CIIIa)KUBAHUE.

@DopMBbI TEKYIIET0 KOHTPOJIS U IPOMEKYTOYHOM aTTeCTALUM:

B xone peanu3zanuM AUCHMIUVIMHBI «JKOHOMETPHKA» HCHOJb3YIOTCH CJeIyIolIue
MeTO/bI TEKYIIEro KOHTPOJISI YCIIeBAeMOCTH 00YUYAIOINXCS

— MPH POBEJICHNUH JICKIIUH: OMPOC, OTBET CTYJICHTA y JOCKH;

- IpU TIPOBE/ICHUH NPAKTUYECKUX 3aHATHNA: paboTa CTyJEHTOB B IPYyIIIE, OTBET CTYACHTA
y IOCKH, KOHTpOJIbHas paboTa.

JK3aMeH NMPOBOANTCS ¢ IPMMEHEHHeM CJIeIYIOIINX MeTOAOB (CPeICTB):

- IPOBEJICHNE YCTHOTO OIPOCa;

-peleHue 3a/1a4, JEMOHCTPUPYIOIIHUX BBIOOP METO/1a MPOTHO3UPOBAHUS M TIO3BOJISTFOLIMX
HOCTPOUTH IKOHOMETPHYECKHE MOJIENTH HAa OCHOBE HMCXOAHBIX JAaHHBIX, MPOAHAIU3UPOBATH U
UHTEPIPETUPOBATH ITOIYyYECHHBIE PE3YJILTATHL.
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