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b1.B.O/1.9 OcHOBBI CTATHCTUKHU U IKOHOMETPUKHU

ABTOop: ®enoceeB A. U.

Kon u HaumeHoBaHWe HampaB/jieHHs MOAroToBKH, npoduis: 41.03.06 IMy6auunas
MOJIMTHKA U CONHATbHBIE HAYKA

KBanudukanus (cTenens) BHIMYCKHUKA: 6aKkaaaBp

®opMa 00yueHMsI: OUHASA

]_[e.]'lb OCBOECHMSA NUCIUIIJIUHBI.
C(i)OpMI/IpOBaTB KOMIICTCHIIUIO B 00J1aCTH CTAaTUCTKH U 9KOHOMCTPHUKHU

IL1an Kkypca:
Tema 1. IlpeaMer, MeTOA M 3aja4l SKOHOMETPUKHU. VICTOUHUKHU cTaTHCTUYecKoW MH(OpMaIu
[Tonsate 00 SKOHOMETPHKE W HKOHOMETPHYECKOM HCclenoBaHuu. llpeamer wu3ydeHus
SKOHOMETPUKH. 3aJa4¥ SKOHOMETPUKU. MecTo 3KOHOMETpUKM B cucreMe Hayk. IIpuems! u
METOJIBI SKOHOMETPUIECKOTO N3yUCHHS SBJICHUH, MPOLIECCOB U OOBEKTOB.
Pasnensl 3xoHOMETpUUECKON HayKH. Teopus S5KOHOMETPHUKH, €€ IpeaMeT U MeTonbl. OCHOBHBIE
KaTeropuu TEOPUU YKOHOMETPHUKH.

Tema 2. Drambl 5KOHOMETPUYECKOrO uccienoBaHus. M3mepenus B skoHomuke. [llkaibl
u3MepeHus. TOUHOCTh U3MEpEHus

[ToctanoBka npoOiemsl. [lonmyueHue naHHbIX, aHanM3 UX KadecTBa. Crnenudukanus MOIEIH.
Ouenka napamerpoB. HTepripeTanys pe3yabTaToB.

[Tpuznaku wusmepenus. HomuHuanbHas mikana. PanroBas 1mkana. VHTepBanbHas IIKaja.
[TorpemHoCTH M3MEpEHUH.

Tewma 3. ITapHas perpeccusi B )KOHOMETPUIECKUX UCCIICTOBAHMUSIX

OmnpeneneHue MapHOM perpeccuu. YpaBHeHHE perpeccuu. Maremarudeckas (yHKLHUS CBSI3H.
Bosmymenune. Ommbku crenuukanny, BBIOOPKU U U3MEPEHMUSL.

Br10op Bua maremarudeckoi (pyHKIMU CBsI3U. UHCIIO U3MEPEHUH.

Tewma 4. Jluneiinas perpeccuontas Mojens. Koodduuument nerepmunaniu

OreHuBaHME TMapaMeTpPOB JIMHEWHOW perpeccuu. Merton Hammenblmx kBagparoB (MHK,
Ordinary Leans Squares). Omnpexenenue juHeHHOr0o Kod(dduIMeHTa Koppensiuu. Pacuer
ko3 puLMeHTa JeTepMUHAIIH.

Tema 5. DOKOHOMHUYECKas CTATUCTUKA

OueHrBaHuEe MapaMeTpoB IMHEHHOW perpeccud. Meron HauMmeHbinmux kBajparoB (MHK,
Ordinary Leans Squares). Omnpexenenue uHeiHOr0o koddduimenta koppensiuu. Pacuer
ko3 unrenTa qeTepMUHAIIIH.

Tema 6. PerpeccroHHBIC MOACIH C IEPEMEHHOM CTPYKTYPOM

OukTHBHBIE (CTPYKTYpHBIE) MEepeMeHHble. BBeacHre (DUKTUBHBIX MEPEMEHHBIX B JHMHEHHYIO
perpeccMoHHyl0 Mozenb. OIleHKa MapaMeTpoB YpPAaBHEHHS PETPECCHOHHON MOJEIN C
¢ukTuBHBIMU epemeHHbIMH MHK.

Tema 7. Koppensius i HeNTMHEWHON perpeccuu
Omnpenenenne uHaekca koppemsuuu. MHaexkc nerepmuHanumu. IIpoBepka cymniecTBeHHOCTH
ypaBHEHHUS HEJIMHEHHOH perpeccuu o F-kputeputo Ourepa.




Tema 8. MHOXkecTBEHHAs KOPPEIALMS

[Tokazarens MHO)KeCTBEHHOH Koppesiui. KoahpuIreHT MHOXKECTBEHHOM IeTepPMUHAIIIH.
Pacuer nuHeliHOrO K03 (HHIHMEHTa MHOKECTBEHHO KOoppeisuun (COBOKYIHOro kodddurimenra
koppessitun). CKOPPEKTUPOBAHHBINA HHACKC MHOKECTBECHHOW J€TCPMHUHAIIHH.

YacTtHas koppensuus.

Tema 9. CucTeMbl S5KOHOMETPUYECKUX YPABHEHHM

OOG11ee MOHATHE O CUCTEMAX SKOHOMETPUUECKUX YpaBHEeHUM. CTPYKTypHas U MPUBEICHHAS
dbopmbl Mozenu (CHCTEMBI YpaBHEHUH).

[Tpobnema uneHTH(GUKAINY TPUBEIEHHON U CTPYKTYPHOU (HOPMBI MOAETIH.

Tema 10. [IpuMeHEHNE CUCTEM DKOHOMETPUUECKUX YPABHEHUI

Crarnyeckas MAaKpOIKOHOMHUYECKass MO/Ieb (DYHKIIMOHUPOBAHUS SKOHOMUKH CTPAHBI.
JluHamuueckasi MaKpO3KOHOMHYECKAsT MOJIENb (DYHKIIMOHUPOBAHUS SKOHOMUKHU CTPAHEI.
JIuHeitHas Mozenb Crpoca U MPeIoKEeHHUS.
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