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Ieab ocBoeHMsI JUCHMIIIUHDI:
CdopMupoBaTh KOMIIETCHIIMM B OOJACTH COCTOSIHUSI W TPOTHO3WPOBAHUS Pa3BUTHS
SKOHOMHUYECKHX CUCTEM, BHEJIpEHUS NepeoBbIX MeTo10B aHanu3a: YK OC-10, OIIK-3, JITIK-3.

Ilian kypca:

Tema 1. Mogenb mapHO# JIMHEHHON perpeccun

OKOHOMETpHUKA U €€ CBA3b C DKOHOMHYECKON Teopuel. Ha kxakue BOIIPOCHI MO3BOJISIOT
OTBETUTh DKOHOMETpUYECKHME MeToabl. Mojenu CBI3M W MOJAEIM  HAOJIOJECHUM;
9KOHOMETpHUYECKass MOJeNb, MOA0OpaHHas MoOjedb. TuIbl JaHHBIX U Mopenei. McTouHukH
CTaTUCTUYECKHUX JAHHBIX.

Teoperuueckass u BbIOOpOYHass perpeccusi. MHTepnperauus ciay4alHOro dJeHa.
JInHEeMHOCTH perpeccuu 1o nepeMeHHbIM 1 napamerpaM. Meto HaumeHbux kBajapaTos (MHK).
Csoiictrea MHK ounenok mnapamerpoB mozaenu. 'eomerpuss MHK. Ilpenmonoxenuss merona
HaUMEHBIINX KBagpaToB U Teopema [‘aycca-Mapkosa. Bribopounoe pacnpenenenne MHK
OLICHKH.

Tema 2. [IpoBepka runore3 U NOCTPOEHUE TOBEPUTEIbHBIX MHTEPBAIOB B MOJIEIH MTapHOU
JIMHEWHOU perpeccuu

[IpoBepka CTaTHCTUYECKUX THIOTE3 O KOID(DUIIMEHTAaX PErpeccCudl W JOBEPUTEIbHBIC
UHTEpBaJIbl. [IByCTOPOHHHUE M OJHOCTOPOHHME I'MIIOTE3bl. Perpeccust ¢ GMHapHOM 00bACHSIOIIEeH
nepemMeHHoi. Kpurepun xadecTBa MpHOMMKEHHUS JaHHBIX MOJICNBIO M WX HCIOIB30BAHUE IS
BbIOOpa Mojenu. Hapymenus npennonoxeHuit teopemsl ['aycca-MapkoBa U UX HOCHEICTBHSL.
Hcnonp30BaHne OLIEHEHHON MOJEIHN Il IPOTHO3UPOBAHMSL.

Tema 3. Mozenb MHOKECTBEHHOW JIMHEHHOM perpeccu.

Cwmemienne wu3-3a TPOIMYIICHHOW IEepeMeHHONW. Mojeinb MHOKECTBEHHOM JUHEHHOM
perpeccun. OLieHKa HAMMEHbIINX KBaApaToB. [IpoBepka runores U JOBEPUTEIIBHBIE HHTEPBAJIbI
it omHOro Kod(hduimenta. IIpoBepka COBMECTHBIX THIOTE3. TeCTHpOBaHUE OTrpaHUYCHUS,
BKJIIOYAIOIIETO HECKOJIBKO KO3(pUIHEeHTOB Monenu. TectupoBaHue chelUpUKALUMA MOJEIH
MHOKE€CTBEHHOW JIMHEMHOMN perpeccuun

Tema 4. I'eTepockeacTUYHOCTD, aBTOKOPPEIUPOBAHHOCTD U MYJIBTUKOJIMHEAPHOCTD

[IpennonoxkeHuss MeToAa HAMMEHBIIMX KBAApPATOB [UII MOJEIN MHOXKECTBEHHOMN
JMHEWHOU perpeccun U teopema l'aycca-MapkoBa. IIpoBepka BBINIOTHEHHUS MPEAIIONOKE-HUN
MHK. Hapymenuss npenmnonoxxeHuid Tteopembl [aycca-MapkoBa (TeTepoCKeIacTHUHOCTD,
MYJIbTHKOJJIMHEAPHOCTh, aBTOKOPPEIUPOBAHHOCTb), UX MOCIEICTBUS U METOIbl «OOpHOBDY ¢
Humu. Kpurepum kauectBa NpUONMIKEHUS HJaHHBIX MOJENbI0 MHOKECTBEHHOW JIMHEHHOU
perpeccuu U uX UCIOJIb30BaHUE Ul BEIOOpa MOJAEIIH.

Tema 5. HenmHeliHbIE perpeCcCUOHHBIE MOJEIH

OOmiast crparerust MOAETUPOBaHMA (DYHKUMM HETUHEWHOW perpeccun. Buabl
HenuHelHocTu. [lapHas HenuHelHas perpeccus. OJAacTUYHOCTh M MOJY3IaCTUYHOCTb.
BsaumoneiicTBue Mex 1y HE3aBUCUMBIMU IIEPEMEHHBIMH.



Tema 6. Moaenu BpeMEHHBIX PSIOB

CranuonapHele BpeMeHHble psnbl. IIponecc aBroperpeccun. Ce30HHBIM Ipolecc aB-
Toperpeccuu. [Iporecc cKoib3sIIEro cpeaHero. ABTOPErpecCHOHHBIN Npolece ¢ OMMOKa-MH B
dopme ckomp3smmero cpenHero (ARMA(p,q)). Unentuduxanus mnpouecca ARMA(p,q) mo
MOBEJICHUIO €T0 aBTOKOPPESIIMOHHON M YacTHOW aBTOKOppessnuoHHOW (yHkimil. [Ipornenypa
Bbokca-/Ixxenkunca. [IpornosupoBanue nmo mogenu ARMA(p,q). Hecranmonapusie BpeMeHHbIE
psanel (TS/DS), cnyuwaitnoe Omyxnanwe, momenu ARIMA. KouwHTerpupoBaHHBIE BpEeMEHHBIC
psinbl. CBOMCTBA OLEHOK KO3((PHUIMEHTOB perpeccur Npu KOMHTETPUPOBAHHOCTH MEPEMEHHBIX.
Jloxknast (kaxymasica) perpeccusi. llponenypa Ourna-I'peitnmkepa. IlpuunHHOCTE TIO
I'peitnxepy. [IoHsTHE O BEKTOPHON aBTOPETPECCUM.

Tema 7. Cuctembl OTHOBPEMEHHBIX YpaBHEHUIN

Cuctembl OfHOBpEeMEHHbIX ypaBHeHMH. CTpyKTypHas U mnpHBeneHHass (HopMbl. DK30-
TeHHbIE, SHJOTEHHbIE, MPEIOoNpeaeIcHHbIE NepeMeHHble. MaeHTupuuupyemMocTb OTAEIbHBIX
ypaBHEHHH CTpyKTypHOH (opMbl. OlieHMBaHHE CHUCTEMbl OJHOBPEMEHHBIX YpPaBHEHU,
UHCTPYMEHTAJIbHBIE IEPEMEHHBIE.

Tema 8. Mogenu ¢ orpaHUYEHHOIN 3aBUCUMON TEPEMEHHON

Mopnenu 6unapHoro BbiOopa. Hemoctatku nMHENWHON BEPOSATHOCTHOM MOJENHU, MPOOUT-
MOJIeNIb, JIOTMT-MOZeNb. MoOJEeIu MHOXECTBEHHOro BbIOOpa. Mojenb yHnopsa04eHHOro
MHOKECTBEHHOTO BbIOOpa. Mojienu ¢ 1IeH3ypUpOBaHHON 3aBUCUMOM TIEPEMEHHOM.

Tema 9. Moaenu maHeIbHBIX JaHHBIX

Perpeccronnbie MosieH 17151 TTAHEIBHBIX JaHHBIX, COaTaHCUPOBAaHHBIE TTaHEH. Moaems ¢
¢dukcupoBanHbIME 3P exTamu. Moaens co ciydaitHbIMu 3 dextamu. Beioop Mex 1y MOAETBIO C
buKcUpoBaHHBIMH P PEKTAMH U MOAEIIBIO CO CITyYaiHBIMH Y (EKTaMH.

@®opMbI TEKYLIEr0 KOHTPOJIS U IPOMEKYTOYHOM aTTeCTAMHU:

Kon HaumenoBanue Kon stana HaumenoBanue stana
KOMIIETEHINH KOMIIETEHINH OCBOEHUS OCBOEHMSI KOMIIETECHLIUU
KOMIETEHIIUH

YK OC-10 | cnocoOHOCTB MCTIOJIB30BATh YK OC- CriocobeH NpuMeHsTh 3HaHUS
OCHOBBI ITPABOBBIX 3HAHUU 10.2.1 OCHOB TIpaBa B paboTe ¢
B Pa3JIUYHBIX cepax Oran 2 HOPMAaTHUBHO-IIPABOBBIMU
JeSTEeIbHOCTH aKTaMH

OIIK-3 CIOCOOHOCTH BBIOpATh OIIK-3.2 CriocobHOCTh BBIOpATh

WHCTPYMEHTAJIbHBIC Ortan 2 UHCTPYMEHTAJIbHBIE CPE/ICTBA
cpeacTBa ajst 00paboTKu IUTst 00paboTKH
HSKOHOMHYECKUX JAHHBIX B IKOHOMHYECKHX JIAHHBIX B
COOTBETCTBUM C COOTBETCTBUU C OCTaBJIECHHON
MOCTaBJICHHOM 3aaueH, 3agauei
[IPOaHAIN3UPOBATh

pe3yabTaThl PACYETOB U
000CHOBAThH MOTyUYEHHBIC

BBIBO/IBI

JIIK-3 CIIOCOOHOCTh HITK-3.3 CnocoOHOCTh BBISBIIATH
AHaJIM3UPOBATh U Oran 3 TEHJCHITUA U3MEHCHUS
HUHTEPIPETHPOBATH TAHHBIC SKOHOMHUYECKHX TTOKa3aTelIeh

CTaTUCTUKH O PA3JIMYHBIX
SKOHOMHUYECKUX IpoLeccax
U SIBJICHUAX, BBIABIISITH
TEHICHIIUA U3MEHCHUS
SKOHOMHUYECKHUX
nokazaresei




Pesynprar  ¢dopmupoBaHHMS ~ KOMIIETCHIIMM Ha YpPOBHE JIaHHOW  JIUCIMIUIAHBI
oOecrieunBaeTcs myTeM (pOpMUPOBAHUS Y 00YUAIOIIUXCS:

3HaTh:

- ¥ TIOHUMATh CTPYKTYPY Kypca, B3aUMOCBSI3b TAKHX €r0 pa3JiejoB, KaK PErpeCCUOHHBIN 1
JTUCTIIEPCUOHHBI  aHalMu3, JOBEPUTENbHOE  OLIEHWBAHHWE, METOJbl  IPOTHO3UPOBAHMS,
MOJICTTUPOBAHUE CIIOKHBIX CUCTEM Ha OCHOBE YIKOHOMETPUUYECKUX YPaBHEHHI.

YMers:

- TOJIb30BAThCS MOJYYCHHBIMHU 3HAHHUSIMH MPH PEIICHUH MPAaKTHUECKUX 3a7ad aHalu3a
HKOHOMHUYECKHUX MPOLIECCOB;

- QaKTUBHO NMPHUMEHITh W3YYCHHbIE MHCTPYMEHTHI B TaKUX pas3feniaX, Kak MpeaeabHbIN
aHaJM3 B 9KOHOMHUKE, MOACTHPOBAHNE YKOHOMHYECKON JTWHAMHKH, pa3pabdoTKa 1 000CHOBaHHE
CTaTHUCTUYECKUX MOJIENEH.

Bunaners:

- HABBIKAMHU HCIIOJIb30BAHHUS COBPEMEHHBIX MPOTPAMMHBIX CPEICTB BBIYUCIUTEIHHOTO
IKCIIEPUMEHTA;

- CHOCOOHOCTBHIO MaKCHMAalbHO JOCTOBEPHO M TOYHO HHTEPIPETUPOBATH MOIY4YCHHBIC
pe3yNbTaThl.

JleMOHCTpHpOBaTh CIOCOOHOCTH U TOTOBHOCTH!

- OLICHMBATh COCTOSIHUE U MPOTHO3UPOBATH Pa3BUTHE IKOHOMUYECKUX CHUCTEM, BHEAPATH
nepeoBbie METO/IbI aHATH3A.

OcHoBHas nTEepaTypa:

1.JIxeiimc Ctox BBenenue B 3koHOMETpUKY [Dnekrponnbiii pecypc]/ Jxeiimc CToK,
Mapk Yorcon— DIIeKTpOH. TeKcToBble AaHHble.— Mocksa: [leno, 2015.— 864 c.— Pexum
noctyna: http://www.iprbookshop.ru/95086.html



