AHHOTAIIMA PABOYEH ITPOT' PAMMBI JTUCIUILIUHBI

b1.5.13 DxoHOMeTpHKA

ABtop: Podakuaze Mup3sa I'mymaeBu4

Kox u HamMeHoOBaHHe HampaBjeHUs NMOATroToBkHU, npopuias: 38.03.01 DxoHoMuka,
YupasJ/ieHue pucKaMu M CTPaxoBas 1esiTeJbHOCTh

KBanudukanus (creneHb) BLINYCKHUKA: 0aKaJaBp

dopma 00yueHuUs: OUHAsA

HeJ’Ib OCBOCHUSA NUCHHUIIJIMHDBI:

OcHOBHOW 1eNbI0  00pa3oBaHUS MO JUCHUILIUHE «DKOHOMETPHUKA»  SIBISETCS
dbopMuUpOBaHUE Yy CTYISCHTOB MPO(PECCHOHATBHBIX KOMIICTCHIIMH B 0O0JIACTH 3KOHOMETPHKH,
0o0y4yeHHe CTYIEHTOB METOAOJIOTHH U METOJAMKE MOCTPOCHUS U MPUMEHEHHUS YKOHOMETPUUECKHUX
MOZEJIEN JUIsl aHajlu3a COCTOSIHUA W OLEHKM 3aKOHOMEPHOCTEW pa3BUTHUS IKOHOMHYECKHX
CUCTEM B YCJIOBUSAX B3aMMOCBSI3€H MEXAYy UX BHYTPEHHUMH U BHEIIHUMU (haKTOpaMHU.

Ilian kypca:
Tema 1. IlpeameT 3KOHOMETPUKH

Paznnunble ompeneneHuss SKOHOMETPUKH, BBICKAa3bIBAaHUS W3BECTHBIX YYEHBIX. Tpu
COCTABISIIOIIMX JKOHOMETPUKM: PErpeccus, CHUCTEMbl JKOHOMETPUYECKHX YpaBHEHUH,
BpEMEHHBbIE psiabl. Llenn skoHOMeTpHrUYecKoro uecienoBanys. KonuuecTBeHHbIE XapaKTEpUCTUKU
CllydallHBIX BEIMYMH: CpeJHEe 3HaueHHe (MaTeMaTHYecKoe OXHJAHHE), TUCHEpCHUsi, CpeaHee
KBaJ[paTUYECKOE OTKIOHEHHE, KO PUIIMEHT BapHalluy, KoBapHalus, KodppuuueHT Koppeasiuum

Tema 2. JIuHeiiHas perpeccust

[Tapnass nuneiiHas perpeccusi. OleHKa MapaMeTpoOB MOJAEIH METOJOM HAaWMEHBIINUX
kBagparoB (MHK): cuctrema HOpmanpHBIX ypaBHeHHU. WHTepmnperanus Kod(pQPUIINESHTOB
ypaBHeHHUs perpeccun. OLieHKa aJIeKBaTHOCTH MOJENU: HAJMYMUE CBSI3U MEXAY NEepEeMEHHBIMHU,
aHanmu3 JUcrepcud, Kod(pQPUIUEHT IeTepMHHALUU R?, F-xputepuit @uimiepa 3HAYUMOCTH
ypaBHeHHUs B 1enoM. CBoicTBa OLIEHOK KO3(DPUIIMEHTOB pEerpeccuu: HECMEIIEeHHOCTb,
3QPEeKTUBHOCTb, COCTOATENBHOCTh. Teopema [aycca-MapkoBa. OIEHKM CTaHIapTHBIX
OTKJIOHEHHM OIIEHOK TMapaMeTpoB perpeccuu. JloBepuTenbHbIE HHTEPBAIBI KOI(PPUIIMEHTOB
perpeccun. OrmeHka 3HaYUMOCTH KO3((UIMEHTOB Moaenu 1o Kputepuio CThroeHTa.
MHuoxecTBeHHasi JUHeHHass perpeccus. TpeboBaHus K (akropaM, BKIIOYAEMBIM B MOJEIb.
Marpuunoe npexacrasienue orneHok nmo MHK. Ouenka 3HaYMMOCTH OTAENBHBIX (DAaKTOPOB
MHOXECTBEHHOM PErpeccun

Tema 3. HesqiuHelinasi perpeccust

THunbl HEIMHEMHOCTH B PETrPECCHOHHON 3aBUCHUMOCTHU: HEJIMHEWHOCTH IO 3K30TN€HHBIM
MIEPEMEHHBIM, HEJIMHEWHOCTh MO TmapaMmerpaMm. CBeIeHHE HEIMHEHHOrO 10 MNEPEMEHHBIM
YpaBHEHUS K JMHEWHOMY C MOMOIIbIO MpeoOpa3oBaHuii. CMEMEHHOCTh OILEHOK MapaMeTpoB,
nonyyeHHelx MHK. Koadduiment nerepmuHanmu Juisi HeIMHEWHBIX Mojeneld. Meron
MOCIIeI0BATENILHBIX MPUOIMKEHUN HAX0XKACHUS OLEHOK apaMeTpoB. Perpeccus ¢ GUKTHBHBIMU
nepeMeHHbIMH. |0git- u probit-momenu s OMHAPHBIX SHAOTEHHBIX TEPEMEHHBIX.

Tema 4. Cnenudukanus nepeMeHHbIX B YPABHEHUAX MHOKECTBEHHOM perpeccuu
[TocnencTBus HeNpaBUILHOW crielM(PUKALIMY MOAETH: BKIIOUYCHHS JIUIIHEH MepeMeHHOi,

HEBKJTIOUCHHSI HEOOXOUMOM TIEPEeMEHHOM, WCIIONB30BaHUs «3aMeHuTenei». CBONCTBA OIICHOK

k03 PHUIIMEHTOB perpeccuu: HECMEMIEHHOCTh, TOYHOCTh, 3()()EKTHBHOCTH, COCTOSTEIHHOCTS.



Teopema  l'aycca-MapkoBa.  «CrangapTHble — OmMOKH»  KO3()(OULIMEHTOB  PErpeccHy.
MynsrukoaiuHeapHocTh (pakTopoB. CTaTHCTHKA, MCIOJIb3yeMas [UIs IPOBEpKU (akTOpOB Ha
MYJIBTHKOJUTMHEAPHOCTh, METOABI CMSTYeHHs MYIbTUKOUIMHeapHOCTH. OIEHKa 3HAYUMOCTH
COBMECTHOI'O NPEAEIbHOr0 BKJaJa I'PYNIbl MEPEMEHHBIX € MOMOIIbI0 F-Tecta. 3aBHCHMOCTB
mexay F- u t- craructukamu. CKOppeKTHPOBAHHBINA KOA(DOUIIMEHT AeTePMUHALIUN R

Tema 5. I'erepockeIaCTUHYHOCTH U ABTOKOPPEJIMPOBAHHOCTH OCTATKOB

I'eTepockenacTUUHOCTD: OnpeneaeHre, IPUUUHBI U MTOCIEACTBUS FETEPOCKETaCTUYHOCTH.
MeTtoapl 0OHApYXEHHsI T€TepPOCKeTacTHUHOCTH, TecT lonnadenpna-KBanara. B3semeHHbI H
0000IIEHHBI METO/bl HAUMEHBIIUX KBAAPaTOB. ABTOKOPPEISILMS: ONpeAeTeHHe, MPUIUHBI U
MoCIeACTBHS aBTOoKOppensuuu. Kpurepuit JlapOuHa-YoTcoHa MPOBEPKHM HA aBTOKOPPEIAIUIO,
TeCT paHroBol koppessiiuu CriupMeHa, ABTOPErpeCCHOHHAs CXeMa IEPBOro MOPSAKA.

Tema 6. CucteMbl IKOHOMETPUYECKUX YPABHEHH I

Knaccudukanus cucreM 3KOHOMETPUYECKUX ypaBHeHUH. CTpyKTypHas M NpHUBEAEHHAs
dopmbel Monenu. IIpobnema wuneHTHuKamu. Mnentudunupyemole, HeIeHTHPUIUPYEMBIE,
CBEPXUIACHTHPHUIIMPYEMbIC MOJACTU. MeToIpl OIICHUBAHHS IapaMETPOB CTPYKTYPHOM MOJIEIIH:
kocBeHHbld  MHK, aByxmaroBeiii MHK, tpexmaroseiii MHK. wMeron MakcuMaabHOTO
npasronofaoous. IloHsiTue O MeTone TJIaBHBIX KOMIIOHEHT, KaK CpeIACTBE OOphOBl C
MYJIBTUKOJUIMHEAPHOCThIO  JaHHBIX. [lpuMepbl TNpPUMEHEHHs] CHCTEM SKOHOMETPHYECKHX
ypaBHEHUH: craruyeckas monenb KeliHca, nuHamuueckas moneib KeiiHca, nuHaMuyeckas
MoJIeNIb MaKkpo3KkoHOMuUKH KiieiiHa.

Tema 7. OnHOMepHBIE BpeMeHHbIE PSAbI

AIJMTUBHAas W MYIbTUIUIMKAaTHUBHAs MOJENM BpeMeHHoro psga. llukimueckas,
TPEHIOBass M ClydaiiHas KOMIIOHEHTBHI psia. 3aJaud SKOHOMETPUYECKOIO HCCIEAO0BaHUS
BPEMEHHBIX Ds/I0B. ABTOKOPpESAIMOHHAS (QYHKLUMS pAa U BBISIBIEHUE CTPYKTYpHI psila.
AHanuTHYeCKOe BBIPABHUBAHUME METOAOM CKOIb3siied cpenHeil. CrocoObl CrimaXHBaHUS:
IIPOCTOE M B3BELICHHOE CPEIHEE, SKCIOHEHIIMAIBHOE CITIa)KUBaHUEe. MoIeTupoBaHNEe CE30HHBIX
U LUKIMYECKUX KoslebaHuil. MojenupoBaHue TEHACHIIMM BPEMEHHOTO psAja, B TOM 4MCie MpU
HaJM4UU CTPYKTYpHBIX M3MeHeHni. Tectsl Hoy u ['yitaparn.

Tema 8. U3yueHne B3auMoCBsi3eil 10 BpeMEHHBIM psiiaM

OneHka B3aMMOCBSI3UM JBYX BPEMEHHBIX pAJ0B. MeTonbl HUCKIIOYEHUS JIOKHOM
KOppeJALMU: SIMMUHUPOBAHUE TEHJCHIMH, MNEpexoJ] K MpHpAIlEeHUsM, BBeJIeHHE (aKTopa
BpeMeHHU B Mozienb. KonHTerpanus BpeMeHHbIX psioB. Kpurepuit Onrens — ['panrepa.

Tema 9. /InHaMu4eckne IKOHOMETPHYECKHUE MOJETH

SBuble Mozmenu bokca-Jlxenkunca (ARIMA mopenn). KomnoHeHTH aBTOperpeccuu u
CKONB3AINET0  cpemHero. lreparmBHas  cTparerus  pa3pabOTKHM  MOAENH:  IPOBEPKa
CTAllMOHAPHOCTH pAJa, BHIOOP HCXOAHOM MOJENH, OLEHKa MapamMeTpoB, aHalU3 OCTATKOB.
Mogens aBTOperpeccuu ¢ pacnpeaenéHHbIM jJaroM nepsoro nopsaka (ADL monens), cBenenue
ADL(0,1) momenu oOparHbiM mnpeoOpazoBanueM Koiika k wMozenu Koiika. Mopenn ¢
pacnpenenénusiM jaroM (DL mozenu): koHeuHoMepHBIe (Jlard AJIMOH) U O€CKOHEYHOMEpHbBIE
(meron Koiika). HesBHble Momenu: MoJeNb aJalTHUBHBIX OXUAAHUH, MOJAETb HEMOJIHOMN
KOPPEKTUPOBKH, MOJIEITb PAIlMOHANBHBIX OKUAaHWH. CBEJICHNE MOMIEIH aIalTHBHBIX OXKHUJaHUN
K MOJZICTT aBTOPETPECCUH.

DopMbI TEKYIIET0 KOHTPOJIS
B xonme peanmuzaumu aucuuiiiuabl b1.6.13 Ixonomempurka UCTOIB3YIOTCA CIIEIYIOIINE
METOBI TEKYIIETO KOHTPOJIS YCIIEBAEMOCTH O0YJIAFOIIHXCSI:



[Ipu npoBeieHNH 3aHATUN JTEKIMOHHOTO TUIIA:
YCTHOE U3JIOKEHHE MPeroiaBaTesieM yueOHOro Marepuania.

[Ipu npoBeneHuy 3aHATHII CEMUHAPCKOTO (MPAKTUYECKOT0, TJAOOPaTOPHOTO) TUMA!
MOJITOTOBKA K MPAKTHYECKUM U J1a00paTOpHBIM 3aHATHUSIM, PEIICHHUE 3a/1a4.

[Tpu KOHTpOJIE PE3YIETATOB CAMOCTOSITEILHOW PaOOThI CTYIEHTOB:

M3y4YEHUE BONPOCOB, KOTOpPHIE HE WU3JAralMch NpernojaBareieM Ha JICKIUAX |
MPaKTUYECKUX (CEMHHAPCKUX) 3aHATUSX, BBIIOJIHEHHE NPAKTUYECKUX 3a/laHUM, pPaCUETHBIX
3aJaHUN.

Dk3aMeH NpoBoauTCcsS B (opMe IMOABEACHHS HMTOrOB I0 pe3yiabTaraMm paboThl Ha
JIEKIIMOHHBIX, MPAKTHYECKUX, JIAOOPATOPHBIX 3aHATHUIX, 10 WTOTAM BBIMOJHEHUS PACUYECTHBIX
3aJJaHU} 1 OTBETa Ha BOMPOCHI IK3aMEHALIMOHHOTO OuieTa.
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