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Lesb ocBOEHNST THCHUIIJIHHBI:

CdopmupoBarb KOMIETEHIIUN

- [IK-10 Brianenne HaBbIKAMU KOJMYECTBEHHOTO M KAYECTBEHHOTO aHAJIM3a HHPOPMALIUU
IpU TPUHSATHH YIPABICHYCCKUX PEIICHHUM, MOCTPOCHUS DSKOHOMHYECKUX, (PMHAHCOBBIX U
OpraHU3aIlMOHHO-YIIPABICHYECKUX MOJIENIel IyTeM WX aJalTalid K KOHKPETHBIM 3ajadam
yIIpaBICHUS

Ilian kypca:

Tema 1. Oxonomerpuxka. [Ipeamer u 3agaun. OCHOBHbBIE IOHATHS.

Omnpenenenre SKOHOMETpUKU. BO3HMKHOBEHME M pa3BUTHE SKOHOMETpHKHU. [Ipenmer
SKOHOMETPUKU. ODKOHOMETPHKAa M DJKOHOMMYECKas TeOpUs. ODKOHOMETPUKA M CTATUCTHUKA.
Cneunduxa usmepeHuil B 3xkoHoMuke. CroxacTuyeckue OCOOEHHOCTH MCXOJHBIX JaHHBIX U
B3aMMOCBA3€M MEXKIYy XapaKTEpUCTUKAMU HKOHOMHUYECKHX IPOLECCOB. OKOHOMETPHKA U
HPKOHOMHUKO-MaTeMaTnuyeckue Meronbl. OOJacTM NPUMEHEHHS 3KOHOMETPUYECKHX MOJEIEH.
Ilenn u 3a1ayn IPUKIAAHBIX YKOHOMETPUUECKUX HCCIENOBaHUN. MeToI0IOrn4ecKue BOIpOCHI
MOCTPOCHHUST HKOHOMETPHUECKUX MoJeneil: 0030p ucnoiab3yeMblx MeTonoB. Ilpocreiimue
IIPUMEPBI SKOHOMETPUYECKUX MOJENEH: MOJENb NPEIJIOKEHHUS M CIpPOca HAa KOHKYPEHTHOM
pBIHKE, BJIeMeHTapHas Mojenb KeliHca, 3akoH cripoca, pyHkuus notpednenus. Knaccuduxanus
NEPEMEHHBIX B 3KOHOMETpUUeckux mMojensax. [lonarus cnenudukanuy U UASHTUPUIUPYEMOCTH
mojenu. MHdopmMarmonHoe U nporpaMMHoe o0ecredeHrne 3KoHoMeTpuyeckoro ananusa. O6mas
IIOCTAaHOBKA 33Ja4¥ O HAXOXKICHUM KOJIMYECTBEHHON B3aMMOCBSI3M pa3HbIX BEJIWYUH 10
OMIIUPUYECKUM JAHHBIM.

Tewma 2. [Tapnas nuneliHas perpeccus

Mopens nmapHOW JMHENHOW perpeccuu. McXoaHble MPEeAnonoKeHus JTUMHEHHON MOJEIN
napHoi perpeccuu. ['oMockegaTMYHOCTH U reTepocKenacTMUHOCTh. (CToxacTuyeckas
COCTABJIAIONIAs 3aBUCUMOM IIEPEMEHHON. YPAaBHEHUE PETPECCUU, €ro CMBICI U Ha3HAYCHHE.
Unentuduxanus mogenu. Meroa Haumenbmux kBagparoB (MHK) u ycnoBus ero npumenenus
JUIL  OIpElIeNeHus I1apaMeTpoB ypaBHEHUs MapHoM perpeccun. [lomydeHne OLEHOK
KOA(p(UIIMEHTOB MOJENTU IMAapHOW JMHEWHON perpeccuu MeTOJIOM HaWMEHBUIMX KBaJpaToB.
CsoiictBa MHK-011€HOK: HECMEILIEHHOCTb, COCTOATENbHOCTh. HopManbHasi JIMHENHHAas MOJEIb
napHoil perpeccuu. HopmanpHble ypaBHeHHss B MaTtpuuHod Qopme. OIleHKa TUCTIEPCUU
CIy4alHOHN cocTaBisolel. I[IpoBepka rumnores3sl 0 HAIMYUKA PETPECCUOHHON 3aBUCUMOCTH I10
MOJIeJIM TapHOW JHHEWHON perpeccuu. OIlleHKa CTaTUCTHYECKOM 3HAYMMOCTH TIOKa3aTesen
KOppEeJALMY, [TapaMETPOB YPAaBHEHUsI PETPECCUU, YPABHEHHUs PETPECCUU B LEIOM: t-KPUTEPUN
Creronenra, F-kpurepuit ®umiepa. TodeuyHbli NPOrHO3 MO YPAaBHEHHIQ MAapHOM JMHEHHON
perpeccun. IHTepBaIbHBIN IIPOrHO3 10 YPABHEHUIO ITAPHOMN JIMHEWHOU Sigp o by free version of
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Tema 3. MHOXXECTBEHHAs JTMHEHHAS PETPECCHS

Mogaens MHOXKECTBEHHOM juHelHoW perpeccun. MHK-omenku mapameTpoB mopenu
MHOXECTBEHHOM  JuHeWHoUW  perpeccuu. CpoiictBa MHK-omeHOK:  HECMEIIEHHOCTb,
CcOCTOSITeNIbHOCTh. OIleHKa AUCIEpPCHUU ClydailHoM coctaBisitonied. IlpoBepka rumore3 o
napamerpax perpeccuu. llocnenoBartenbHas Ipoueaypa MCKIIOYEHHsS IEPEMEHHBIX €
HE3HAYMMBIMU OLIEHKaMu K03(uireHToB perpeccuu. VHTepBaibHas OlLEHKAa MapaMeTpoB
perpeccu. AHaJIW3 KayecTBa M HMHTEPIIPETalus IIOCTPOEHHOIO YpPaBHEHUS PETPECCUU.
Koaddumuent aerepmunaruu. TouedHslid MPOTHO3 MO YPaBHEHHUIO MHOKECTBEHHOW JIMHEHHOU
perpeccun. MHTEpBaNbHBIM MPOTHO3 10 YPABHEHUIO MHOXECTBEHHOM JIMHEMHOM PErpeccuu.
Kpurepuii JlapOuna-Yorcona. O06oOmeHHbIli MeTon HamMeHbmux kBaapaTtoB (OMHK).
Oco0eHHOCTH TPaKTUUECKOI0 IPUMEHEHHUS MOJIETIEN MHOKECTBEHHON PErPECCU.

Tema 4. BpemeHHbIE psiJibl

Bpemennoii psa. OcHOBHBIE METOJbI aHAIM3a BPEMEHHBIX DPsiioB. TpeHmoBblE Moaenn
BpEMEHHBIX psAlloB. Tpena. Beixoa Ha Mo/iesIb MHOKECTBEHHOM JIMHEHHON perpeccuu. Pemenue
MOJICJId B CJy4ya€ HEKOPEUIMPOBAHHOCTU 3HAYCHUM ciayyallHOM cocTaBisitomen. OneHku
kodpuimeHToB  TpeHaa. TodeuHbli OPOrHO3  JACTEPMUHHPOBAHHOW  COCTABJISIONICH.
WHTepBaIbHBIA TPOTHO3 JIETEPMHHHUPOBAHHOW coctapistomed. Onenka ko3ddunuenTon
JuHEeNHHoro Tpenaa. OueHka qucnepcuu ciaydyaiHol cocTaBistoulel. Pelenre Mmoaenu B ciyyae
KOPEJUIMPOBAHHOCTH 3HAYEHUM CIIyYalHOW COCTABJISIIOIIEN M M3BECTHOM KOBapUallMOHHOU
Matpuipl. Pemienwe Mojaenum B ciaydae  KOPEUIMPOBAHHOCTHM  3HAUEHHUM — CIy4allHOM
COCTABJISIIOLIEH U HEU3BECTHOM KOBApUAMOHHOW MAaTPHULIBI.

Tema 5. [locTpoeHune TPEHI0BBIX MOJIEIEH

Bpinenenne TpeHza B IMHAMHUYECKHX  psaX  HAKOHOMHYECKHX  IOKa3aTeseu.
[TonunoMuanibHbll  TpeHA. Tpuronomerpudeckuit TpeHa. Henuneitneie TpeHabl. MeToabl
pabotbl.  Jluneapuzaumst  TpeHma. HenuHeWHBIH ~ METOJ ~ HAMMEHBIIMX  KBaJIPaTOB.
DKCIOHEHIMaIbHOE criaaxuBaHue. Teopema bpayHa. JIMCKOHTUPOBaHHBIM METOJ HaWMMEHBIINX
kBasipaToB. Ce30HHOE SKCIIOHEHIMAIbHOE CIIIaKUBAHUE.

@®opMBbI TEKYIIEr0 KOHTPOJIS U MPOMEKYTOUYHOM aTTeCTANM

B xonme peamuzamuu aucuumiuebl B1.B.0S «JkoHoMeTpuka» HMCHOJIB3YIOTCSH
CJIeYIOIIe MEeTOABbI TEKYIero KOHTPOJIsI YCIIeBAeMOCTH 00y4Yal0IMXCs:

— IIPY NPOBEJICHUN JIEKLIUN: OIIPOC, OTBET CTYACHTA Y JOCKH,

- IpU IPOBE/ICHUH MPAKTUUECKUX 3aHATUN: paboTa CTyJI€HTOB B IPYyIIE, OTBET CTYACHTA
y IOCKH, KOHTpOJIbHAs padoTa.

JK3aMeH NPOBOAUTCS ¢ IPMMEHEHHEM CJIeIYIOIIUX METOAOB (CPEeICTB):

- IPOBE/ICHUE YCTHOT'O OIIPOCa;

-peleHue 3a/1a4, JEeMOHCTPUPYIOIIUX BBIOOP METO0/1a MPOTHO3UPOBAHUS U MO3BOJISIOIINX
MMOCTPOUTH 3KOHOMCTPUUCCKHUE MOACIIM Ha OCHOBC HMCXOAHBIX JAaHHBIX, MPOAHAIMN3UPOBATH U
MHTEPIPETUPOBATH ITOIYUECHHBIE PE3YJILTATHI.
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