AHHOTAIIAA PABOYEN ITPOTI' PAMMBI JIJUCIIUTLIIAHBI

b1.5.13 DxoHOMETpHKA

ABTop: Podaknaze Mup3a I'mymaeBuy

Kon u HamMeHoBaHMe Hanpab/ieHHsI OATOTOBKH, nmpopuias: 38.03.01 DxoHomuKa,
IKOHOMHMKA B TOINIMBHO-Y)HEPIreTHYECKOM KOMILIEKCe

KBanudukanus (crenenn) BbINYCKHUKA: 0aKajdaBp

®opMa 00yueHHsI: OUHASA

Ilesb ocBOCHMS TUCHMILIUHBI:
OcHOBHOI  1enpl0  00pa3oBaHMs 1O JUCHMIUIMHE «OJKOHOMETPUKa»  SBISIETCS

q)OpMI/IpOBaHI/IC Y CTYACHTOB HpO(i)eCCI/IOHaJ'ILHbIX KOMIICTCHIIUM B obnacTu O9KOHOMCTpPHUKH,
06yquI/Ie CTYACHTOB MCTOHOJIOTHU U METOAUKE IMOCTPOCHUA U MPUMCEHCHUA 9KOHOMCTPUICCKUX
MOI[GJ'IGIZ JJIA aHalln3a COCTOAHHUA M OLCHKH 3aKOHOMepHOCTeﬁ Pa3BUTHA SKOHOMHYCCKUX
CUCTEM B YCIIOBUAX B3aMMOCBS3€H MCXKAY UX BHYTPCHHUMU U BHCITHUMU q)aKTOpaMI/I.

Ilinan kypca:
Tema 1. [IpenmeT 3KOHOMETPUKHU
Pa3znuynbie ompeneneHus SKOHOMETPHKH, BBICKA3bIBAaHMS W3BECTHBIX YYEHBIX. Tpu
COCTaBJISIIOIIMX  AKOHOMETPUKHU: PErpeccHsi, CHCTEMbl JKOHOMETPHUECKHUX YpaBHEHHIA,
BpeMeHHbIe pabl. Llenn sxkoHOMeTpryeckoro uccienoBanus. KommuecTBeHHbIE XapaKTePHCTHKH
CIlyJallHBIX BEJIMYMH: CpeIHEe 3HaueHHE (MaTeMaTH4YecKoe OXHIAHME), AUCIEPCUs, CpeaHee
KBa/IPaTHUECKOE OTKJIOHEHUE, KOA(PPHUIMESHT BapHALIH, KOBapHaLus, KOOPPUIUESHT KOPPEIALUH

Tema 2. JIuneitHas perpeccus

[Tapnass nuneiiHas perpeccusi. OleHKa MapaMeTpoOB MOJEIHM METOJIOM HAaWMEHBIINUX
kBagparoB (MHK): cuctema HOpMmaneHBIX ypaBHeHMH. HHTepmperanus KodhQUIIUEHTOB
ypaBHeHHUs perpeccun. OLieHKa aJIeKBaTHOCTH MOZENU: HAJMYMUE CBSI3U MEXAY NEepEeMEHHBIMU,
aHanm3 jucrepcuu, koddduiment aerepMmuHamuu R?, F-kpuTepmii ®umepa 3HAYNMOCTH
ypaBHeHHs B 1enoM. CBoicTBa OIEHOK KO3(PQHUIIMEHTOB pPErpeccuu: HECMEUIEHHOCTbD,
3QPEeKTUBHOCTb, COCTOATENbHOCTh. Teopema ['aycca-MapkoBa. OIEHKM CTaHIapTHBIX
OTKJIOHEHHI OIIEHOK TapaMeTpoB perpeccuu. JloBepuTenbHbIE HHTEPBAIBI KOI(PPUIIMEHTOB
perpeccun. OmneHka 3HaYMMOCTH Kko3(duuumeHToB Moaenu mo Kputeputo CThIOIEHTA.
MHuoxecTBeHHasi JuHEHas perpeccusi. TpeboBaHus K (akropaM, BKJIIOYAEMBIM B MOJEIb.
Marpuunoe npexacrasienue orneHok nmo MHK. Ouenka 3Ha4MMOCTH OTAENBHBIX (DAaKTOPOB
MHOYXECTBEHHOM PErpeccun

Tema 3. Henuneitnas perpeccus

Tunel HEMTMHENHOCTH B PETrPECCHOHHON 3aBUCHMOCTH: HEIMHEWHOCTH IO 3K30T€HHBIM
IIEPEMEHHBIM, HEJIMHEHHOCTh N0 mnapameTpaM. CBeAEHHE HEIUMHEHHOIO 10 MEPEMEHHBIM
YpaBHEHUs K JTUHEHHOMY C TOMOIIBIO mpeoOpa3oBanuii. CMEMIEHHOCTh OIICHOK MapamMeTpoB,
nonydenHelx MHK. Kosddunment nperepmunanmu [uisi HeMWHEHHBIX Moneneld. Merton
MOCJIEI0BATENIbHBIX MPUOIMKEHUN HAXOXKICHHSI OLIEHOK napaMeTpoB. Perpeccus ¢ GUKTUBHBIMU
nepemeHHbIMH. 10Qit- 1 probit-moxenu a1st GMHAPHBIX YHIOTCHHBIX IEPEMEHHBIX.

Tema 4. Cienuduxanus mepeMEeHHBIX B YPaBHEHUSX MHOKECTBEHHOU perpeccuu

[TocnencTBust HeNMPaBUILHOM CrieM(PUKAIIMYA MOJICIIN: BKIIFOUEHUS JIUIITHEH TEPEMEHHOM,
HEBKJIIOYCHHUS HEOOXOIUMON MEepPEeMEHHOM, MCIONb30BaHUs «3aMeHuTeneil». CBONWCTBA OILIEHOK
KO3 PUIIMEHTOB PETPECCHUU: HECMEIICHHOCTh, TOYHOCTh, 3(PPEKTUBHOCTH, COCTOSATEIHLHOCTD.



Teopema  Taycca-MapkoBa.  «CraHmapTHble  OMMOKKW»  KOI(PQPUIMEHTOB  PETPECCHUHU.
MynbsTuKoUIMHEApHOCTh (GakTopoB. CTaTHCTHKA, HCIONIb3yeMasi [Uis HpPOBEpKU (aKTOpOB Ha
MYJIBTHKOJUTMHEAPHOCTh, METOIBI CMSTYCHHS MYJIbTUKOUIMHeapHOCTH. OIleHKa 3HAYUMOCTH
COBMECTHOTO TPEIEIbHOr0 BKJIaJa TPYIIBI MEPEMEHHBIX ¢ moMmoIlsio F-tecta. 3aBucuMocTh
Mexny F- u t- crarnctukamu. CKOppeKTHPOBaHHbIH K03(h(UIMEHT neTepMuHamyy R2.

Tema 5. I'erepockeqaCTUYHOCTH M aBTOKOPPEIMPOBAHHOCTD OCTAaTKOB

['eTepockenacTUUHOCTD: ONpeiesieHue, IPUUUHBI U MOCIEACTBUS TE€TEPOCKETACTUYHOCTH.
MeTtonael oOHapykeHHUs TeTepockenacTudHocTH, TecT lonnadenvna-Kpanara. B3semieHHbIN u
0000MEHHBIN METOIBI HAMMEHBIIUX KBAJpPaTOB. ABTOKOPPEISIHS: OMpeAeiicHUE, MPUINHBI U
nociencTBus aBrokoppersiiuu. Kpurepuii JlapOuHa-YoTcoHa MpoOBEpKH Ha aBTOKOPPEIAIHUIO,
TeCT paHroBoi koppessiiuu CrniupMena, ABTOPErpecCHOHHAs cXeMa IIEPBOro MOPsIKa.

Tema 6. CucTeMbl SKOHOMETPUYECKUX YPAaBHEHUM

Knaccugukanus cucteM 3KOHOMETpUUYECKUX ypaBHEHMH. CTPYKTypHas M HpHUBEAEHHAS
dopmbr monmenu. IlpobGnema wuneHtuduxanmu. Wnentupunmpyemsie, HEACHTUPUIHPYEMBIE,
CBepXHJIeHTH(GULpPYEeMble MoJeNu. MeTobl OLIEHHBAHUS MAapaMETPOB CTPYKTYPHOM MOAEIH:
kocBeHHbld  MHK, naByxmaroseii MHK, tpexmaroseii MHK. Meron MakcnManbHOTO
npasonogobus. IlonsaTue o Merofe INIaBHBIX KOMIIOHEHT, Kak CpeicTBe OopbObI C
MYJIBTUKOJUIMHEAPHOCTBIO  JTaHHBIX. [IpuMepsl NpPUMEHEHUS CHCTEM HSKOHOMETPUYECKHX
yYpaBHEHHUM: crarudeckas mognenb KeiiHca, nuHamudeckas Mmognenb KeiiHca, InHamudeckas
MOJI€IIb MaKpOdKOHOMUKH KieitHa.

Tema 7. OgHOMEpPHBIE BpPEMEHHBIE PSAIbI

AnnutuBHAas M MYIBTUIUIMKATHMBHAs MOJEJIM BpPEMEHHOro psga. lLluknuueckas,
TPEH/IOBasi M cilyyallHas KOMIIOHEHThI psia. 3ajaud HSKOHOMETPUYECKOI0 HCCIEeOBaHUS
BPEMEHHBIX DSJIOB. ABTOKOPPEISALMOHHAs (YHKIUS pPsJla U BbIIBIEHHE CTPYKTYpBl psija.
AHanuTHYeCKOEe BbIPABHUBAaHHE METOIOM CKOIb3sAlled cpenHed. CnocoObl CIIaKUBaHUS:
IIPOCTOE U B3BEILIEHHOE CPEIHEE, SKCIIOHCHIUAIBHOE CITIaXKMBaHuEe. MoneIMpoBaHUE CE30HHBIX
U LMKJINYECKUX KojebaHui. MojenupoBaHrue TEHJEHIIMM BPEMEHHOIO psijia, B TOM YHUCIE MpHU
HaJIW4UU CTPYKTYpHBIX u3MeHeHui. Tectsl Hoy u I'yitaparu.

Tema 8. M3yueHne B3aUMOCBA3€H 110 BpEMEHHBIM psiiaM

OneHka B3aMMOCBSI3M JBYX BPEMEHHBIX pAI0B. MeTonbl MCKIIOUEHUS JIOAKHOM
KOppeJALMU: SIMMUHUPOBAHUE TEHJCHIMU, MNEpexoJ]] K MpHpaIIeHUsM, BBeJeHHE (aKTopa
BpeMeHH B Mojienb. KonHTerpanuust BpeMeHHbIX psaaoB. Kpurepuii Durens — ['panrepa.

Tema 9. JluHaMu4eckre SKOHOMETPUUECKUE MOJEITHN

SBuble Mozpenu bokca-Jlxenkunca (ARIMA mopenn). KomnoHeHTH! aBTOperpeccuu u
CKONB3AINETO  cpemHero. MreparmBHas — cTparerus  pa3pabOTKHM — MOAENH:  IPOBEPKa
CTAllMOHAPHOCTH pAJa, BHIOOP HCXOAHOM MOJENH, OLEHKa MapamMeTpoB, aHalU3 OCTATKOB.
Mogens aBTOperpeccuu ¢ pacnpeaenéHHbIM Jarom nepsoro nopsaka (ADL monens), cBeneHue
ADL(0,1) momenu oOparHbiM mnpeoOpazoBanueM Koiika k Momenu Koiika. Mopenu ¢
pacnpenenénusiM jaroM (DL mozenu): koHeuHoMepHBIe (Jlard AJIMOH) U O€CKOHEYHOMEpHbBIE
(meron Koiika). HesBHble Momenu: MoJeNb aJalTHUBHBIX OXUAAHUH, MOJAETb HEMOJIHOMN
KOPPEKTUPOBKH, MOJIEINTb PAIlIOHAIBHBIX OKUAaHWH. CBEICHHE MOJICTH aIallTHBHBIX OXHIAHHHA
K MOJZIETT aBTOPETPECCUH.

@opMbI TEKYLIEr0 KOHTPOJIA
B xonme peanuzanuu gucumruael 51.5.13 Dxonomempuxa MCTIONB3YIOTCS CIECIYIOIIHE
METO/BI TEKYIIETO KOHTPOJIS YCIIEBAEMOCTH O0YJarOINXCSl:



[Ipu npoBeneHNM 3aHATUHN JEKIIMOHHOTO THUIIA:
YCTHOE M3JI0KEHHE TIPeroiaBaTelieM yueOHOro MaTepHralia.

[Tpu npoBeneHNH 3aHATHI CEMHUHAPCKOTO (IIPAKTUYECKOTO, IAOOPATOPHOTO) THIIA:
MIOJITOTOBKA K MIPAKTUYECKUM U JIAOOPATOPHBIM 3aHATUSAM, pEIICHUE 3a/1au.

[Ipu KOHTpOJIE PE3YABTATOB CAMOCTOSITEIHBHOU PAOOTHI CTYICHTOB:

W3yYECHHE BOIIPOCOB, KOTOPBIE HE W3JArajuch MNPENOJAaBaTEIeM Ha JIEKUUAX U
MPaKTUYECKUX (CEMHHAPCKUX) 3aHATHSX, BBIMOJHCHHE MPAKTUYCCKUX 3aJaHUH, PacueTHBIX
3aJaHUH.

OK3aMeH NpoBOAUTCS B (OpMe IMOJABENEHUS HMTOTOB IO pe3ynbTaraM paloThl Ha
JEKIMOHHBIX, NPAKTUYECKUX, JAOOPAaTOPHBIX 3aHATHSX, [0 MTOraM BBIIOJIHEHUS PAaCUYETHBIX
3aJaHUi U OTBETA HAa BOIIPOCHI IK3aMEHALIMOHHOIO OUIIETA.

OcHoBHasi uTeparypa.
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