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[eanb ocBoOeHUsT TMCUMTIUHBI:
CdopMupoBaTh KOMIMETCHIIMM B OO0JACTH OIICHKA COCTOSHUS W TMPOTHO3UPOBAHUS

pPa3BUTHUSI SKOHOMUYECKHX CUCTEM, BHEAPEHUS NepeaoBbix MeroaoB aHanuza: YK OC-10, OIIK-
3, AITK-3.

Iliian kypca:

Tema 1. Mogaenb mapHo# JIMHEWHOW perpeccun

DKOHOMETpPUKA U €€ CBA3b C SKOHOMHUYECKON Teopuel. Ha kakue BOIPOCHI MO3BOJISIOT
OTBETUTh  SKOHOMETpPUYECKHME MeToJIbl. Mojenn CBA3M U MOJAEIM  HaOJIIOJCHMIA;
HSKOHOMETpPHYECKasi MOJIeb, MojoOpaHHash MoJendb. TUIbl NaHHBIX W Mojened. Vcrounuku
CTaTUCTUYECKUX TAHHBIX.

Teopernueckass u BBIOOpOUHAst perpeccusi. HHTepmperanus Cciay4aiflHOTO YJICHA.
JIMHENHOCTh Perpeccu 1o NepeMeHHbIM 1 TapameTpaMm. MeTo HauMeHbIux kBaapaTos (MHK).
Csoiictea MHK' onenok mapamerpoB mozenu. ['eomerpuss MHK. Ilpeanonoxenust merona
HAaUMEHBIIUX KBagpaToB U Teopema [‘aycca-MapkoBa. Breibopounoe pacmnpenenenne MHK
OLICHKU.

Tema 2. IIpoBepka runores u NOCTPOEHUE NOBEPUTEIBHBIX HHTEPBAJIOB B MOJIEIH TAPHOU
JIMHENHOM perpeccuu

IIpoBepka CTaTHCTUYECKUX THIOTE3 O KO3 UIMEHTaX PEerpeccud U JOBEPUTENIbHBIC
UHTEpBaJIbl. /[ByCTOPOHHUE U OTHOCTOPOHHUE TUIOTE3bI. Perpeccust ¢ OuHapHOW 00bsICHSIOMEN
nepemeHHoil. Kpurepun xadectBa mpuONIMKEHUs JaHHBIX MOJIENbBIO U UX HCIOJIb30BaHUE IS
BbIOOpa Mojenu. Hapymienus npeanosnoxeHuil Teopemsl ['aycca-MapkoBa U MX MOCIEICTBUS.
Hcnonp30BaHNE OLIEHEHHOW MOAEH 7Sl IPOTHO3UPOBAHHS.

Tema 3. Mopenb MHOXKECTBEHHOU JIMHEHHOM perpeccui.

CwmemieHre wu3-3a OPONYLIEHHOW MepeMeHHOM. MojJeiab MHOKECTBEHHOM JMHEHHOMN
perpeccun. OnieHKa HaUMEHBIINX KBaJpaToB. [IpoBepka IMIoTe3 U JOBEPUTEIbHBIE HHTEPBAJIBI
uis opHoro ko3g¢unumenrta. IlpoBepka COBMECTHBIX THIOTE3. TecTHpOBaHUE OrpaHUYEHUS,
BKITIOYAOIIETO HECKOIBKO KOX(PPHUIHMEHTOB Monenu. TecTupoBaHHE CHEHU(PHUKAIMA MOJIEIH
MHOKECTBEHHOU JINHEMHOMN perpeccuun

Tema 4. T'eTepockeqacTUYHOCTh, aBTOKOPPETUPOBAHHOCTD U MYJIbTUKOJJIMHEAPHOCTD

[Ipennonoxenuss MeTola HAUMEHBIIMX KBAApaTOB M MOJEIM MHOKECTBEHHOU
JMHEWHON perpeccun U teopema ['aycca-MapkoBa. [IpoBepka BBINIOTHEHHUS MPEANTON0KE-HUI
MHK. Hapymenus mpennonoxkeHud Tteopembl [aycca-MapkoBa (TeTepoCKeIaCTHUYHOCTD,
MYJIbTHKOJITMHEAPHOCTh, aBTOKOPPEIMPOBAHHOCTH), WX MOCIEICTBUS U METOIBI «OOpPHOBIY ¢
HUMH. Kputepun kauectBa NpUONMKEHHUS JaHHBIX MOJENIBIO MHOKECTBEHHOW JMHEHHOU
perpeccuu 1 Ux UCIoJIb30BaHKE JUIsl BBIOOpA MOJIEIIH.

Tema 5. HenmHenHbIE pErpECCUOHHBIE MOIEIN



2

OO6mass crparerusi MoJenupoBaHus (GYHKIMM HEJIMHEHHOW perpeccun. Bunbl
HenuHelHocTH. IlapHas HenuHeWHass perpeccus. OJAaCTUYHOCTh M MOJIY3JIaCTUYHOCTb.
B3anmonencTsue Mexay He3aBUCUMBIMU IIEPEMEHHBIMHU.

Tema 6. Mozaenu BpeMEHHBIX PSI0B

CranuoHnapHbeie BpeMeHHbIe psibl. [Ipomecc aBToperpeccuu. Ce30HHBIM MPOLIECC aB-
Toperpeccuu. [Iporecc cKoab3sIIEro cpeHero. ABTOPErpecCHOHHBIN Npoliece ¢ OMIMOKa-MH B
dopme ckomp3simiero cpeaHero (ARMA(p,q)). Unentudukanms mporecca ARMA(p,q) mo
MIOBEJICHUIO €r0 aBTOKOPPEJIILMOHHONW M YaCTHOM aBTOKOppeNsauoHHON ¢yHkuuid. [Ipouenypa
boxkca-/l>xenkunca. Ilpornozuposanue no mogenu ARMA(p,q). HecranmonapHsie BpeMeHHbIE
panel (TS/DS), cayuaiinoe Omyxnanue, mojenu ARIMA. KouHTerpupoBaHHbIE BpEMEHHBIE
psabl. CBOMCTBA OLIEHOK KOA((UIIMEHTOB PETPECCHH NMPU KOMHTETPHPOBAHHOCTH TIEPEMEHHBIX.
Jloxnas (kaxymascs) perpeccus. Ilponenypa Ourna-I'peitnmxepa. IlpuumHHOCTH 1O
I'perinkepy. [loHATHE O BEKTOPHOI aBTOPErPECCHUM.

Tema 7. Cuctembl OTHOBPEMEHHBIX YPaBHEHUN

CucrteMbl OHOBpEMEHHBIX ypaBHeHHMH. CTpPyKTypHas W TpuBeneHHas (HOpMbL. IK30-
TeHHbIEC, 3HJOT€HHbIE, NpeAoNpecIeHHble NepeMeHHble. MaeHTuPUIUPYEeMOCTh OTAEIbHbBIX
ypaBHEHHMH CTpyKTypHOUH (opmbl. OleHHMBaHWE CHUCTEMBI OIHOBPEMEHHBIX YpaBHEHHH,
MHCTPYMEHTAJIbHBIE IEPEMEHHBIE.

Tema 8. Mozenu ¢ orpaHn4eHHOMN 3aBUCUMOI TepeMEHHON

Mopnenu 6unapHoro BbiOopa. Hemoctatku MHHEWHON BEPOSATHOCTHOW MOZENHU, MPOOUT-
MOJIeTb, JIOTHUT-MOJENb. Mojenu MHOXKECTBEHHOTO BblOOpa. Mojenbs ynopsao4eHHOIro
MHOECTBEHHOT0 BbIOOpa. MoJienu ¢ ieH3ypupOBaHHOM 3aBUCUMOI ITepeMeHHOH.

Tema 9. Moaenu maHeIbHBIX TaHHBIX

PerpeccronHble MO/IENH /15 TAHEIBHBIX JaHHBIX, COaTaHCUPOBaHHbIE MaHeIu. Mojens ¢
dukcupoBaHHBEIME P PexTamMu. Mojems co cirydadHbiMu 3 dexramu. Beroop Mexry Moenbio ¢
¢bukcupoBaHHBIMU dPPEKTaMU U MOZAEIBIO CO CydyalHbIMU d(hheKTaMH.

DopMbI TEKYLIET0 KOHTPOJISI B IPOMEKYTOYHOI aTTeCTAMHA:

Kon HaumeHnoBanue Kon »>Tama HaunMmenoBanue >Tama
KOMIIETEHIINH KOMIIETEHIINH OCBOCHMS OCBOEHHUS KOMIIETEHIIUU
KOMITETEHIIUU

YK OC-10 | crtocoOHOCTh UCTIONB30BAThH YK OC- CriocobeH npuMeHsTh 3HaHUS
OCHOBBI ITPAaBOBBIX 3HAHUU 10.2.1 OCHOB TIpaBa B paboTe ¢
B Pa3NMUYHBIX cepax Oramn 2 HOPMAaTUBHO-IIPABOBBIMHU
JeSITeNIbHOCTH aKTaMu

OIIK-3 CIIOCOOHOCTH BBIOPATH OIIK-3.2 CrnocoOHOCThH BBIOpaTh

WHCTPYMEHTAIIbHBIC Oram 2 MHCTPYMEHTAJLHBIE CPE/ICTBA
cpeacTBa st 00paboTKU IU1s1 00paboTKH
SKOHOMUYECKUX JTAHHBIX B SKOHOMHMYECKUX JIaHHBIX B
COOTBETCTBUHU C COOTBETCTBUH C [TOCTABJIEHHOM
MOCTaBJICHHON 3aauei, 3a1auen
MIPOaHAIU3UPOBATh

pe3yIIbTaThl PACUETOB U
000CHOBAThH MOJTYYCHHBIC

BBIBOJIbI

AI1K-3 CIIOCOOHOCTh AI1K-3.3 CnocoOHOCTh BBISIBIISITh
aHAJIM3UPOBATh U Oran 3 TEHACHIINA U3MEHEHUS
HHTEPIIPETHPOBATH TAHHBIC IKOHOMHYECKUX MOKa3aTeseH

CTATUCTHUKU O PA3JIMIHBIX
O9KOHOMHYCCKUX IMponeccax
U ABJICHUAX, BBISIBJIATH
TCHACHIIMN U3MCHCHUA




SKOHOMUYECKUX
oKasaTrelien

Pesynprar  dopMupoBaHMsS ~ KOMIIETEHIIMH HA  ypOBHE JaHHOW  JUCITUILIMHBI
obecrieunBaeTcs MyTeM (POPMUPOBAHUS Y OOYHAFOIITUXCSI:

3HaTh:

- ¥ IOHUMATh CTPYKTYpPY Kypca, B3aUMOCBSI3b TAKMX €ro pa3/ieJoB, KaK pErpeCCUOHHBIN 1
JTUCTIEPCUOHHBIA  aHaNIM3, JIOBEPUTEIBHOE  OICHMBAHHWE, METOJbl  MPOTHO3MPOBAHUS,
MOJICJINPOBAHUE CIOKHBIX CUCTEM HAa OCHOBE YIKOHOMETPUUYECKUX YPABHEHUM.

YMeTs:

- MOJB30BATHCS MOJYYECHHBIMU 3HAHUSAMU IPHU PELICHUU MNPAKTUYECKUX 3a]ad aHAIW3a
HKOHOMHUYECKUX IPOLIECCOB;

- AKTHBHO NPUMEHATHh W3YYEHHBIC MHCTPYMEHTHI B TAKUX pa3liesiaX, Kak IpenesbHbII
aHAJIM3 B SKOHOMHUKE, MOJICIIMPOBAHNE YKOHOMHUYECKON TUHAMUKHU, pa3padoTka U 000CHOBaHUE
CTaTUCTUYECKHUX MOJICIIEN.

Bnanets:

- HaBBIKAMHU MHCHOJb30BaHUSI COBPEMEHHBIX IPOTPAMMHBIX CPEACTB BBIYHUCIUTEIBHOTO
HKCIIEPUMEHTA;

- CHOCOOHOCTHIO MaKCHMAaJIbHO JOCTOBEPHO M TOYHO HHTEPIPETUPOBATH MOJIY4YCHHbBIE
pe3yJbTaThI.

JleMOoHCTpHUpOBaTh CIOCOOHOCTH U TOTOBHOCTH!

- OLIEHUBATHh COCTOSIHME U IMPOTHO3UPOBATh PA3BUTHUE SKOHOMHUYECKUX CUCTEM, BHEIPSThH
NIepe0BbIE METO/IbI AHAIHN3A.

OcHoBHasi IuTEpaTypa:

1./Ixeiimc Ctox BBenenuwe B 3koHOMETpUKy [Dnekrponnbiii pecypc]/ Jxeiimc CTok,
Mapk YoTcoH— DNeKTpOoH. TeKCTOBbIe naHHble.— Mocksa: [leno, 2015.— 864 c.— Pexum
noctyna: http://www.iprbookshop.ru/95086.html



