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CdopmupoBarb KOMIETEHIIUN

- [IK-10 Brianenue HaBbIKAMU KOJIMYECTBEHHOTO M KAYECTBEHHOTO aHAJIM3a UHPOPMALIUU
IpH TPUHSATHH YIPABICHYCCKUX PEIICHHUM, MOCTPOCHUS ASKOHOMHYECKUX, (PMHAHCOBBIX U
OpraHU3aIlMOHHO-YIIPABICHYCCKUX MOJIENIel IyTeM WX aJalTallud K KOHKPETHBIM 3ajadam
yIIpaBICHUS

Iliian kypca:

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

Omnpenenenne 3KOHOMETpUKH. BO3HMKHOBEHHME M pa3BUTHE SKOHOMeETpuKHU. IIpenmer
HSKOHOMETPUKU. ODKOHOMETpPHKAa M SKOHOMMYECKas Teopus. ODKOHOMETPHUKAa U CTAaTHUCTHUKA.
Crernduka n3MepeHuil B skoHOMHUKe. CToxacTH4eckue OCOOCHHOCTH MCXOIHBIX JAHHBIX U
B3aMMOCBSA3€M MEXIy XapaKTepUCTHKAMU HKOHOMHUYECKHX IMPOLECCOB. ODKOHOMETPHKA U
HKOHOMHKO-MaTeMaTHuecKue MeTojbl. OO0JIaCTH NPUMEHEHUS SKOHOMETPHUYECKUX MOJIENEH.
Ilenn m 3a1aun NPUKIAAHBIX YIKOHOMETPUUYECKUX HCCIEAOBaHUN. MeTo10I0rn4eckue BOIpOCHI
MOCTPOCHHUST HKOHOMETPHUECKUX MoJeneil: 0030p ucnoiab3yeMblx MeTonoB. Ilpocreiimue
IIPUMEPBI SKOHOMETPUYECKUX MOJENEH: MOJENb NPEIJIOKEHHUS M CIPOca HAa KOHKYPEHTHOM
pBIHKE, BJIeMeHTapHas Mojenb KeliHca, 3akoH cripoca, pyHkuus norpediaenus. Knaccuduxanus
NEPEMEHHBIX B 3KOHOMETpUUeckux mMojenax. [lonarus cnenudukanuy U UASHTUPUIUPYEMOCTH
mojenu. HdopmaimonHoe u nporpaMMHoe o0ecredeHrne 3KoHoMeTpuyeckoro ananusa. O6mas
IIOCTAaHOBKA 33Ja4¥ O HAXOXKICHUM KOJIMYECTBEHHON B3aMMOCBSI3M pa3HbIX BEJIHWYUH 10
OMIIUPUYECKUM JAHHBIM.

Tewma 2. [Tapnas nuneliHas perpeccus

Mopens nmapHOW JMHENHOW perpeccuu. McXxoaHble MPEeAnonoKeHus JTUMHEHHON MOJEIN
MapHOM  perpeccH. [OMOCKEZAaTMYHOCTh M TIeTePOCKeNACTHYHOCTh. (CToxacTudeckas
COCTABJIAIONIAs 3aBUCUMOM IIEPEMEHHON. YPAaBHEHUE PETPECCUU, €ro CMBICI U Ha3HAYCHHE.
Unentuduxanus moaenu. Meroa Haumensux kBagparoB (MHK) u ycnosus ero npumenenus
JUIL  OIpElIeNeHus I1apaMeTpoB ypaBHEHUs MapHoM perpeccun. [lomydeHne OLEHOK
KOA(p(UIIMEHTOB MOJENTU IMAapHOW JMHEWHON perpeccuu MeTOJIOM HaWMEHBUIMX KBaJpaToB.
CsoiictBa MHK-011€HOK: HECMELIEHHOCTb, COCTOATENbHOCTh. HopManbHasi JIMHENHHAas MOJAEIb
napHoil perpeccuu. HopmanpHble ypaBHeHHss B MarpuuHod Qopme. OIleHKa TUCTIEPCUU
CIy4allHOHN cocTaBisolel. [IpoBepka rumnores3sl 0 HAIMYUKA PETPECCUOHHON 3aBUCUMOCTH I10
MOJIeJIM TapHOW JHHEWHON perpeccuu. OlleHKa CTaTUCTMYECKOMW 3HAYMMOCTH IIOKa3aTesel
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Creronenra, F-kpurepuit ®umiepa. TodeuHblli IPOrHO3 IO YPAaBHEHMIO IApHOM JMHEHHOMN
perpeccun. UHTEpBaIbHbBIN MPOTHO3 MO YPABHEHUIO MTAPHON JTUHEUHOU PETPECCUU.

Tema 3. MHOKECTBEHHAS JTMHEHHAS PETPECCHS

Mogens MHOXKECTBEHHOW juHenHHOW perpeccun. MHK-onenku mnapameTpoB mopenu
MHOXECTBEHHOM  JuHeWHoUW  perpeccuu. CpoiictBa MHK-omeHOK:  HECMEIIEHHOCTb,
cocroATeNnbHOCTh. OneHka aucnepcuu ciydalHod cocrasisitomied. [IpoBepka rumore3 o
napamerpax perpeccuu. llocnenoBartenbHas Ipoueaypa MCKIIOYEHHsS IIEPEMEHHBIX €
HE3HAYMMBIMU OLIEHKaMU K03 uireHToB perpeccuu. VHTepBaibHas OlLEHKAa MapaMeTpoB
perpeccu. AHaJIW3 KayecTBa M HMHTEPIIPETalus IIOCTPOEHHOTO YpPaBHEHUS PETPECCUU.
Koaddumuent aerepmunaruu. TouedHslid MPOTHO3 MO YpPaBHEHHUIO MHOKECTBEHHOW JIMHEHHOU
perpeccun. MHTEpBaIBbHBIA NPOTHO3 IO YPAaBHEHHUIO MHOKECTBEHHOM JIMHEHHOW pPErpeccui.
Kpurepuii JlapOuna-Yorcona. O0o0OmeHHbIli MeTon HamMeHbmux kBaapaTtoB (OMHK).
Oco0eHHOCTH TPaKTUUECKOI0 IPUMEHEHHUS MOJIETIEN MHOKECTBEHHON PErpeCCUu.

Tema 4. BpemeHHbIE psiJibl

Bpemennoii psa. OcHOBHBbIE METOJbI aHAIM3a BPEMEHHBIX pPsiioB. TpeHmoBblE Moaenn
BpEMEHHBIX psAlloB. Tpena. Beixoa Ha Mo/iesIb MHOKECTBEHHOM JIMHEHHON perpeccuu. Pemenue
MOJICNId B CJy4yae HEKOPEJUIMPOBAHHOCTU 3HAYCHUH CiaydyallHOM cocTaBisitomen. OreHku
ko3 uimeHToB  TpeHaa. ToYeuHbli TPOrHO3  JAETEPMUHHPOBAHHOW  COCTABJISIOIICH.
WHTepBabHBIA TPOTHO3 JIETEPMHUHHUPOBAHHOW coctapistomed. Onenka ko3ddunuenTon
JuHenHoro Tpenaa. OueHka qucnepcuu CiaydyaiHoM cocTaBistonlel. Pelenre Mmoaenu B ciyyae
KOPEJUIMPOBAHHOCTH 3HAYEHUM CIIyYalHOW COCTABJISIIOIIENM M M3BECTHOM KOBapUAllMOHHOU
Matpuipl. Pemienwe Mojaenu B ciaydae  KOPEUIMPOBAHHOCTM  3HAUEHHUM  CIyd4allHOU
COCTABJISIIOLIEH M HEU3BECTHOM KOBAPUAMOHHOW MAaTPHULIBI.

Tema 5. [locTpoeHure TPEHIOBBIX MOJEIEH

Bpizenenne TpeHza B IMHAMHYECKHX  psSaX OKOHOMHYECKHX  IOKa3aTeseu.
[TonuHnoMuanibHbI  TpeHA. Tpuronomerpudeckuit TpeHa. Henuneiineie TpeHabl. MeToabl
pabotbl.  Jluneapuzaumst ~ TpeHma. HenuHeWHBIH ~ METOJ ~ HAMMEHBIIMX  KBaJIPaTOB.
DKCIOHEHIMaIbHOE criaxuBaHue. Teopema bpayHa. JIMCKOHTUPOBaHHBIM METOJ HaWMMEHBIINX
kBasipaToB. Ce30HHOE SKCIIOHEHIMAIbHOE CIIIaKUBAHUE.

@®opMBbI TEKYIIEr0 KOHTPOJIS U MPOMEKYTOUYHOM aTTeCTANM

B xome peamuzamuu aucuumiuebl B1.B.0S «JkoHoMeTpuka» MCHOJIB3YIOTCSH
CJIeAYIOIEe MEeTOABbI TEKYIero KOHTPOJIsI YCIIeBAeMOCTH 00y4Yal0IMXCs:

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

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

JK3aMeH NPOBOAUTCS ¢ IPMMEHEHHEM CJIeIYIOIIUX MEeTOAOB (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 ITOITYUEHHBIE PE3YJILTATHI.
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