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Iliian kypca:

Tema 1. Dxonometpuka. [Ipenmer u 3anaun. OCHOBHBIC TOHATHS.

Onpenenenne >KOHOMETPUKH. BO3HMKHOBEHHE M pPa3BUTHE 3KOHOMETpUKH. IIpeamer
HSKOHOMETPHUKU. OKOHOMETPHKAa M SKOHOMMYECKas Teopus. OKOHOMETPHUKAa U CTAaTHUCTHUKA.
Crneuunduka nsmepeHuid B sKoHOMHKe. CTOXacTUYECKHE OCOOCHHOCTH MCXOJHBIX JAHHBIX WU
B3aMMOCBSA3€H MEXIy XapaKTEepUCTUKaMU HKOHOMHUYECKUX IPOLECCOB. DKOHOMETPUKA U
SKOHOMHKO-MaTeMaTHueckue MetoAbl. O0nacTu MPUMEHEHHS >KOHOMETPUUYECKUX MOJENCH.
enn m 3amaun MPUKIAIHBIX YKOHOMETPUYECKUX MCCIIETOBAHUNA. METOA0I0THYECKUE BOIPOCHI
MOCTPOCHUS HKOHOMETPUYECKHX MOJeNeil: 0030p HCHoibp3yeMblx MeToAoB. [Ipocteiimue
IIPUMEPBI SKOHOMETPUYECKUX MOJEINIEH: MOJENb NPEIIOKEHHUS M CIPOca Ha KOHKYPEHTHOM
pBIHKE, dNieMeHTapHas Mozenb KeliHca, 3akoH cripoca, pyHkuus notpebnenus. Knaccudukanus
NIEPEMEHHBIX B SKOHOMETPUIECKUX MozelsiX. [ToHaTus cnenndukanum 1 HaAeHTUQUITUPYEMOCTH
monenu. MHpopmaronHoe U mporpaMMHOE o0ecrieueHrne IKOHOMETPUUYECKOTo aHanuza. Oomas
IIOCTAHOBKA 3aJa4M O HAXOXKICHUM KOJMYECTBEHHOM B3aWMOCBSI3M pa3HbIX BEJIWYUH 110
SMITUPUYECKUM JIaHHBIM.

Tewma 2. [Tapuas nuHelHas perpeccus

Mopgenp napHOM JIMHEHHOM perpeccuu. McxonHble MPEeanonoKeHuss JIUMHEHHOW MOJEIU
napHoil perpeccu. ['OMOCKEZAaTMYHOCTh U  TeTEPOCKeAACTHUHOCTh. (CToXacThueckas
COCTaBJISIONIAs 3aBUCUMON IEPEMEHHON. YPAaBHEHUE PErpecCHUd, €ro CMbICI U Ha3HAYCHHE.
WNnentudukanus monenu. Meroa Haumenbnx kBaaparoB (MHK) u ycioBus ero npumenenus
Ul ONpEeNeNieHUsT [apaMeTpoB ypaBHEHUs MmapHOM perpeccud. [loayueHune OLIEHOK
K03(pPHUIIMEHTOB MOAENH TMApHOW JMHEHHONH perpeccMd METOJOM HAaWMEHBIIUX KBaJIpaTOB.
CaoiictBa MHK-011eHOK: HECMEIIEHHOCTh, COCTOATENbHOCTh. HopmanbHas nuHElHas MOJeb
napHoi perpeccun. HopmanbHble ypaBHEHHS B MarTpudHOW ¢opme. OleHKa TUCTICPCHU
ciay4yailHOM cocTaBiisitomiei. [IpoBepka rumnores3sl 0 HAIMYUUA PETPECCUOHHOM 3aBUCMMOCTH IO
MOJIETIM TapHOW JMHEHHON perpeccun. OLlEHKa CTaTUCTUYECKOW 3HAYMMOCTU IOKa3aTesen
KOppeJISALMY, TapaMeTPOB YPABHEHUsI PETPECCUU, YPABHEHUSI PErPECCUU B LEJIOM: t-KpUTEpUi
Crpronenta, F-kpurepuit ®umepa. ToueuHblii MPOrHO3 MO YpPaBHEHUIO MapHOM JMHEHHOU
perpeccun. MHTEpBaIbHBIN IIPOTHO3 110 YPABHEHUIO NTAPHOM JTMHEWHOU PETPECCUH.



Tema 3. MHOXecTBeHHasl TUHENHAs perpeccust

Mopenb MHO)eCTBeHHOW nuHelWHOM perpeccun. MHK-ouenkun napameTpoB monenu
MHOXECTBEHHOW  JHeWHoUW  perpeccun. CpoiictBa MHK-omeHOK:  HECMEIIEHHOCTD,
COCTOATENBHOCTh. OlEHKa IUCIEpPCHM CllydaHOM cocraBisiomed. [IpoBepka rumore3 o
napamerpax perpeccuu. llocimenoBaTenbHas Ipoueaypa HMCKIIOYEHHs IIEPEMEHHBIX €
HE3HAUYUMBIMU OIIEHKaMU KO3(p(UIMEHTOB perpeccuu. VIHTepBanbHas OIEHKAa I[apamMeTpoB
perpeccur. AHanM3 KadyecTBa M HHTEpIpEeTalysl IOCTPOCHHOI'O YPAaBHEHUS pErpeccu.
Koadduuuent nerepmunanuu. ToyedHslid MPOrHO3 MO YpaBHEHUIO MHOKECTBEHHOM JTMHEHHON
perpeccun. MHTEpBaIbHBIA MPOTHO3 IO YPAaBHEHHIO MHOKECTBEHHOM JIMHEHMHOW PpErpeccu.
Kpurepuiit JlapOuna-Yorcona. OO000mieHHbIH MeToJ HauMeHbIMX KkBaapatoB (OMHK).
Oco0eHHOCTH MPAKTUYECKOI0 MPUMEHEHUS MO/IENIEH MHOKECTBEHHON PETrPECCUN.

Tema 4. BpemeHHbI€ psibl

Bpemennoii psa. OcHOBHbIE METOJbI aHaIM3a BPEMEHHBIX PsA0B. TpeHIoBbIE MOJENH
BPEMEHHBIX psAN0B. Tpena. Beixox Ha MOAEIb MHOKECTBEHHOW JIMHEWHON perpeccuu. Pemenue
MOJCIIM B CJydae HEKOPEJUTMPOBAHHOCTH 3HAYCHUH CiydallHOW cocTaBistomend. OIleHKr
k03(pduuueHToB  TpeHAa. TouyeuHBI MPOrHO3  JETEPMHHHUPOBAHHOM  COCTaBIIIOLICH.
WHTepBanbHbIA  MPOTHO3 JIETEPMUHHPOBAHHOW cocTaBisromeil. OneHka Kod(hUIHMEHTOB
JIUHEWHOro TpeHaa. OLeHKa IUCIIEPCUH CITydallHOM cocTaBistoueil. Pemenne Moaenu B citydae
KOPEJUIMPOBAHHOCTH 3HAYEHHMM CIIy4YallHOM COCTaBJISIONIEH W W3BECTHOW KOBAPHUALIMOHHOMN
MaTpuubl. Pemenue Mozenn B cilyd4ae  KOPEJUIMPOBAaHHOCTU  3HAYEHWM — Clay4yalHOMU
COCTAaBJISIOLIEH U HEU3BECTHOW KOBAapUALIMOHHOW MaTPUILBI.

Tema 5. IlocTpoeHne TPEHIOBBIX MOJENEN

Beimenenne TpeHza B JMHAMHYECKMX — psAdax  OKOHOMMYECKHX  IIOKa3aTelew.
[TonmuHoMuanbHeli TpeHA. TpuroHomerpudeckuil TpeHd. Hemunennbsie TpeHabl. Mertoabl
pabotel.  Jluneapuzauus ~ TpeHma. HenuHeWHBIH  METOJ ~ HAMMEHBIIMX  KBaJpaTOB.
OKCIOHEHIMAIBHOE CriakuBaHue. Teopema bpayHa. J[MCKOHTUPOBAaHHBIM METOJ HaUMEHBIINX
KkBasipaToB. CE30HHOE IKCIIOHEHINAIBHOE CIIIaKUBAHUE.

@®opMBbI TEKYIIET0 KOHTPOJIS U MPOMEKYTOYHOM aTTeCTANM:

B xome peamusamum aucuumiiuHbl b1.B.05 «JOkoHOMeTpHMKa» HMCHOJb3YHOTCHA
cJIeiyIolIe MeTOABbI TeKylero KOHTPOJIsl yCIieBaeMOCTH 00y4arouXxcs:

— IIpY IPOBEJEHUU JIEKLUI: OMPOC, OTBET CTYJEHTA y T0CKU;

- IpY MPOBEICHUHU MPAKTUYECKUX 3aHATHI: padoTa CTyJEHTOB B IpYMIie, OTBET CTYyACHTA
y IOCKH, KOHTPOJIbHAsl paboTa.

JK3aMeH NMPOBOANTCS ¢ IPMMEHEHHEM CJIeIYIOIIUX MeTOAOB (CPeCTB):

- IPOBEJICHUE YCTHOTO OIPOCa;

-pemeHne 3a/1a4, JEMOHCTPUPYIONINX BBIOOP METO/1a MPOTHO3UPOBAHUS H TTO3BOJISFOIIIX
MMOCTPOUTH 3KOHOMCTPUYCCKUEC MOJACIIM HAa OCHOBC HMCXOAHBIX HJAaHHBIX, IMPOAHAJIMU3UPOBATH U
MHTEPIIPETHPOBATH MOJTYYCHHBIE PE3YIbTATHL.
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