AHHOTAIIUSA PABOYEN ITPOT' PAMMBI JIMCIIUTLIIAHBI

IKOHOMETPHKA

ABTOp: nIpenoaaBarens Kadeapbl TEOpUH U cUcTeM oTpacieBoro yrnpasieHus H.W. [bikos

Kon n HamMeHOBaHHe HANIPABJIEHNUS MOATOTOBKH, MPOQUIIA:
27.03.05 NunoBatuka, « TeXHOIOTHYeCKOe MPeIIPUHUMATETHCTBOY

KBanudukanus (creneHsb) BbITYCKHUKA:
bakanasp

®opma o0yueHHs:
OuyHo-3a04Has

Heab ocBOCHUS IMCUHMIINHBI:
ChopmupoBaTh  cHOCOOHOCTH  MCIIONB30BaTh  MHCTPYMEHTAlbHblE  CpeAcTBa  (IIAKEThI
IIPUKIIAIHBIX IPOrpaMM) JUIsl OpPraHU3aluy U KOHTPOJIS IPOBEAECHUS pabOT MO MPOEKTY

ILnan xypca:
Tema 1. OcHOBHBIC 3JIEMEHTbI MATEMAaTHYE€CKOH CTATHCTHKH

OCHOBHbBIE MATEMAaTUYECKUE MPEANOCHIIKA IKOHOMETPUUECKOTO MOJIETUPOBAHUS. 3aKOH
OonbIIMX 4YKced, HepaBeHCTBO M Teopema YeObiméBa. CiydaiiHble BeaMuuHBL. YuCIIOBBIE
XapaKTEPUCTUKU DPACIPEAETICHUS] TE€HEpPaJbHON COBOKYMHOCTU. YUHMCIIOBBIE XapaKTEpUCTUKU
BbIOOPOYHOI COBOKYIHOCTH. [IpoBepka cTaTUCTUYECKUX TUIOTES.

Tema 2. KoBapuanusi u ko3¢ puumeHT Koppeassuun

CaoiicTBa aucnepcuud u e€ cBA3b ¢ KoBapuanueir D(X) = cov(Xi, X2). Beruucnenue
JUCIIEpCUN 4Yepe3 CpeaHue 3HaueHus nepeMeHHoil. Knaccudukanys BHUIOB B3aUMOCBS3U.
Huarpamma paccesnus. Koapduunent koppensauuu [Iupcona. Ilapusie koppensaunu. Panrossie
kodp¢uumentsl  koppensuuu.  Koapounuent koppemsuuu Crnupmena.  Koadduument
koppensinuu Kennamna. IlpoBepka 3HaunMocTH cBsi3u. VIHTepBanbHas oleHKa Kod(hduiuenrta
koppemsiiuu  [Tupcona. YactHble ko3pduirienTs koppensiuuu. KoppensuuoHHBIH aHamu3 B
«CUJIBHBIX» HIKasaX. KoppensaiuoHHbIi aHaau3 B «cIa0bIX» HIKaIax.

Tema 3. JInneitnas perpeccus. Ilapublii perpecCMOHHBIN aHAIU3

[TonsaTne cnenudukanuy MoJenu, MojeIb NapHOW JIMHEHHOHN perpeccun. Kiaccuueckas
JUHENHasT perpeccuoHHasl MoJienb. MeToa HauMeHbIINX KBajaparoB. [locTpoeHus ypaBHeHUs
napHOW JMHEHHON perpeccun MeronoM HauMmeHblnx kBaapatoB (MHK). dopmynel ams
BbIUKCIIEHUS] KOA((PUIIMEHTOB ypaBHEHHs JUHEHHOU perpeccuu. IIpeAanochuiku KilacCH4ecKon
JMHENHON perpeccnoHHoN Moaenu (ycnosus ['aycca — Mapkosa).

[IpoBepka oOmiero kadecTBa ypaBHEeHHS perpeccun. Koadduiment nerepMuHamnmg.
[TpoBepka 3HaYMMOCTH KO3((UIIMEHTOB ypaBHEHUs perpeccuu. IlocTpoeHune NOBEpUTENBHBIX
UHTEPBAJIOB Ul KOA(pGUIMEHTOB MapHOM sMHeWHo#H perpeccun. IlonHoe wuccienoBaHue
ypaBHEHMs MapHOM JnuHeWHoW perpeccuu. CBsi3b MexAy KoddduuueHTamMu KOppemsiuH,
perpeccun. nTepnperanus ko3hPUIIMEHTOB ypaBHEHHS PErPeCcCHH.

Tema 4. IlpoBepka kadecTBa  ypaBHeHHMsl TAPHOM  JIMHEHHOW  perpeccHmu.
I'erepockenacTHYHOCTH

Onenka TOYHOCTH Kod(pduuueHTOB perpeccun y=a+pX (GOpMynbl Ui BBIYUCICHHS
CTAaHJAPTHBIX OMMOOK KOXPPUIIUEHTOB 0, f, Ix, y, € (TIe, € — ciaydailHas COCTaBISIOMAs B
ypaBHEHMH Y=o+fX+e) W QopMmyna s BBIYUCIEHHS KOBapHallUu Mexay a u f (T.e.
npuOmkEHHbIE 3HAUEHUs: a(a), o(B), o(Txy), o(€), COV(a, f).



[Mpeanoceuikn MHK (ycnoBusi ['aycca—MapkoBa), 3(pdekTsl reTepocKeaacTHIHOCTH H
aBToKOppessinuu. Teopema 'aycca—Mapkosa. [IoHATHS U OCIEACTBUSA T€TEPOCKENACTUYHOCTH.
OO0HapyKeHne reTepoCcKeJaCTUYHOCTH. Y CTPaHEHUE MeTepOCKEJaCTUYHOCTH.

Tema 5. IIpoBepka runore3 0THOCUTEIbLHO KOI(PPUIHEHTOB YPABHEHHUS NAPHOM JTHHEHHOMI
perpeccun

[TonaTus HyneBOW M ambTEPHATUBHOM (KOHKypupyromei) rumores. [loHsTne ommOku
IIEPBOrO ¥ BTOPOr'O POAA, YPOBHS 3HAYMMOCTH KPUTEPHs, MOIIHOCTH Kputepusa. PopMynpoBKa
HYJIEBBIX THITOTE3 0 KO3(D(DUIMEHTaX ypaBHEHHS perpeccuu ypaBHeHuu y=o+fX+¢ (Ho: f=po n
a=ao). IIpoBepka runore3 ¢ nomoubio t-kputepust CTbIOIEHTA: BBIUUCIIEHUE «t-CTaTUCTUKA» U
«t-KpUTHYECKOE» MO Pe3yiIbTaTaM HaOIIOJCHUN U CTATHCTUYECKUM TaOJIMIIaM COOTBETCTBEHHO.

IIpoBepka cTaTUCTUYECKON 3HAUUMOCTH KO3(Q(UIMEHTOB perpeccud M Kodp¢uireHra
koppemsuun (o, f, Ix y,). CpaBHEHUE pe3ysIbTaTOB MPOBEPKU TUmnoTe3bl (Hanpumep, Ho: f=[o)
IOpU pPA3IMYHBIX YPOBHAX 3HauuMocTH. HaxoxaeHue oOmMOKM penpe3eHTaTUBHOCTH U
HIOCTPOCHHE JTOBEPUTEIBHBIX HHTEPBAJIOB JIIst KO3 duireHToB perpeccuu (a u f).

Tema 6. OueHka 3HAYMMOCTH yPaBHEHHS IAPHOM JMHEHHOH perpeccuu B nesiaom. Ilpornos
3HAYEHUH 3aBUCHMOI1 TepeMeHHOMI

Ioustne ko3dduuuenta nerepmuHanuu (R?), ero comepaTenbHBI CMBICT, CBSI3b C
KodurmeHToM Koppemsuu (Iy, y). Uucmo cremeneir cBOOOBI sl OOIICH CyMMBI KBaJIpaTOB
OTKJIOHEHMIT 00BsACHAEMON IepeMeHHOM: Y.(y; — ¥)%, M CyMMbl KBaJpaToB OTKIOHEHHIA,
o0BacHEHHOI perpeccueit: Y. (y; — ¥)2, /IS 0CTaTOYHOM CyMMBI KBAPaTOB OTKJIOHEHHIL: Y, ef =
Y (y; — ¥)?. ®opMynupoBKa HyJIeBO THIOTE3bl O 3HAUYMMOCTH YPaBHEHHs PErPECCHH B LEIOM
(Ho: Sgaxm = Soem). IIpoBepka 3Toii rumotes3sl ¢ nmoMouiplo F-kputepust duiepa: BbIYHCICHHE
«F-cratuctuka» u «F-xkputHueckoe» 1Mo pe3yiabTaTaM HaOIOJEHUH M CTAaTUCTUYECKUM
TadJIMLIaM.

TodeuHbli W  HMHTEPBAJIBHBIA  MPOTHO3BI JUII  MOJEIM NApPHOM  PErpecCuu.
[Tporno3upoBaHue CPEIHErO U TOYHOIO 3HAYEHUI 3aBUCHMOM NEPEMEHHON B HEKOTOPOH TOYKE
(y(xp) 1 y(Xp)): HAXOXKJICHHE CTAHAAPTHBIX OIMOOK M Y(xp) U Y(Xx,) (MpHOIMKEHHBIX
3HAYEHUN U(y(xp)) " O'(y(xp)); OMOOK penpe3eHTaTUBHOCTU (A(}“/(xp), a) u A(y(xp), a),
I7Ie 0 — JIOBEpUTENIbHAs BEPOSTHOCTb) MU IOCTPOEHUE COOTBETCTBYIOLIUX JIOBEPUTEIBHBIX
MHTEPBAJIOB.

Tema 7. MHOKeCTBEeHHAsl JIMHEHHAs perpeccust

Crenuduranus MoAeTH B CIyd4ae MHOKECTBEHHOW JMHEHHON perpeccun: y = [, +
P1x1 + Paxy + o+ Pxym + €. Teopema Tl'aycca-MapkoBa Ui MHOXKECTBEHHOH JHHEHHOU
perpeccun. OcHOBHasl 3a/ladya MHOKECTBEHHOTO PErPeCCUOHHOr0 aHaiu3a. OLeHka nmapaMeTpoB
MHOKECTBEHHOM PETPEecCCMM METOJOM HAWMEHBIIMX KBaJpaToB. YpPaBHEHHE JIMHEUHON
perpeccu B ciydae JBYX OOBACHSIONIUX TEpPEeMEHHBIX Y=fo+pf1X1+ f2X2. CoiictBa MHK-
oueHok. OcraTkm U ux cBoiictBa. OneHuBanue pgucrepcun omubku. Koaddumuent
nerepmuHanuu (R?) B clydae MHOYKECTBEHHOI PErpeccHt U ero CBOMCTBA.

IIpoBepka 3HAUMMOCTH YpaBHEHMsI MHOXECTBEHHOM perpeccuu. OleHka 3HAYMMOCTHU
YpaBHEHHS MHOXXECTBEHHOH perpeccun ¢ mnomousio F-cratuctuku @umepa. IIposepka
THIIOTE3Bl O 3HAYUMOCTH Kod(hdunuenta nerepmunanuu: Ho: R?=0 1 rUmoTe3sl 0 COBMECTHO
3HAYUMOCTH Bcex KoddduimenToB perpeccuu: Ho: f1 = fo = ... = pm = 0. Tabnuma
JUCIIEPCUOHHOIO aHanu3a. [IporuozupoBanye no MoOEIN MHOKECTBEHHOM perpeccuu. YacTHble
ypaBHEHUs perpeccud. MHOXecTBeHHass W 4acTHas koppensuuu. KoapdunueHTs
anacTUYHOCTH. PamxupoBanue ¢akropoB. Hemuueitnas perpeccus. MyJbTUKOJITMHEAPHOCTb.
MeTtop! ycTpaHeHUs! MyJIbTHKOJUTMHEapHOCTH. OO00IIEHHBIM METOT HAUMEHBIIIUX KBAJPaTOB.
Tema 8. ®akTopHBIH aHATU3

BeiBiIeHME B3aMMOCBSI3€M MeEXAy 5SKOHOMHMYECKMMM IokKa3arensmu. [locTtaHoBka
3agaud. Otambl (AaKTOPHOTO aHanu3a. llpumepsl HMHTEpHpeTaluu JATEHTHBIX (DaKTOPOB.
Cratuctuyeckue TaOmumbl. MeToabl M MHCTPYMEHTBl —  KOPPEJSLMOHHBIA — aHanu3,
annpoKCHMallus 3aBHUCHUMOCTEHM, IIapHas perpeccusi, TPEHAbl. AJITOPUTMBI MOCTPOEHUS



MHOTO(AKTOPHBIX 3aBHCHUMOCTEH, MOMYIIEHHUS, JIeKAIINEe B OCHOBE PETPECCHOHHOTO aHAIM3a.
Orenka KayecTBa MOJENEH.

@DopMBbI TEKYLIET0 KOHTPOJIA U MPOMEKYTOUYHOM aTTeCTALMHU:
B xoae peanuzanuu auciumiviasl b1.B.JIB.01.01 «DxoHOMETpHKa» UCMOAB3YIOTCS CIEIYIOIINE
METO/Ibl TEKYIIEr0 KOHTPOJIS YCIIEBAEMOCTH 00YyJarOUXCsl:

- Y TIPOBEICHUM 3aHATUN JIEKIUOHHOTO TUIA!
OT1poc;

- IPU IPOBE/ICHUM 3aHATUI CEMUHAPCKOrO TUIA:
KOHTpOJIbHAsI paboTa, MpaKTU4ecKas padora;

- IIPU KOHTPOJIE PE3YIbTaTOB CAMOCTOATENBHOM PabOThI CTYIEHTOB:
peleHue 3ajau.

3aueT IMpOBOAUTCA B MMMCbMEHHOM Q)opMe OTBETOM Ha TeOpeTI/I‘leCKI/Iﬁ BOIIpOC U PCHICHUCM
3aaa4u.
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