OCHOBHOIT

AHHOTAIIAA PABOYEN ITPOTI' PAMMBI JIJUCIIUTLIIAHBI

Bb1.5.07 DxoHOMETpHKA

ABTop: Podaknaze Mup3a I'mymaeBuy

Kon u HamMeHoBaHMe Hanpab/ieHHsI OATOTOBKH, nmpopuias: 38.03.01 DxoHomuKa,
IKOHOMHMKA B TOINIMBHO-Y)HEPIreTHYECKOM KOMILIEKCe

KBanudukanus (crenenn) BbINYCKHUKA: 0aKajdaBp

®opMa 00yueHHsI: OUHASA

]_Ie.nb OCBOCHUSA NUCHMUIIJINHbI:

OCJIbIO

o0Opa3oBaHUs

10 JUCHUIIIINHC «3KOHOM€TpI/IKa» SABJIICTCA

q)OpMI/IpOBaHI/IC Y CTYACHTOB HpO(i)eCCI/IOHaJ'ILHbIX KOMIICTCHIIUM B obnacTu O9KOHOMCTpPHUKH,
O6y‘leHI/IC CTYACHTOB MCTOHOJIOTHU U METOAUKE IMOCTPOCHUA U MPUMCEHCHUA 9KOHOMCTPUICCKUX

MoJeen

JJIA aHalln3a COCTOAHHUA M OLCHKH 3aKOHOMepHOCTeﬁ Pa3BUTHA SKOHOMHYCCKUX

CUCTEM B YCIIOBUAX B3aHMOCBSI3EH MCXKAY UX BHYTPCHHUMU U BHCITHUMU q)aKTOpaMI/I.

Ili1an Kypca:

WNe

HazBaHue TeMblI

OcHOBHBIE BOMPOCHI U MOJI0KEHUS], PACKPBIBAIOIIHE COAEPKAHIE TEMbI

Tema 1

Monenps napHOH JTMHEHHON
[perpeccun

DKOHOMETpPHKA U €€ CBsI3b C SKOHOMHUUECKoi Teopueil. Ha xakue Bonmpocsl
MO3BOJIAIOT OTBETUTH SKOHOMETPHUUYECKUE METOABI. Mozeny CBA3M U MOJENN
HaOJIIONeHNIT; SKOHOMETpHUIECcKast MOZIETb, II0J00paHHast MOAEb. THITBI JaHHBIX
1 Mozenel. ICTOYHUKH CTaTUCTUYECKUX JaHHBIX.

Teopernueckas U BEIOOpouHas perpeccusi. MHTepnperamnus cirydaifHOro wieHa.
UIMHENHOCTh perpeccuy no NEPEMEHHBIM U MapaMeTpaM. MeToa HauMEHBIINX
kBagparoB (MHK). CroitictBa MHK onenox nmapamerpoB mozaenu. I'eomerpus
MHK. ITpennonoxeHusi METO/Ia HAMMEHBIIIUX KBAAPaToOB U Teopema ["aycca-
Mapxkosa. Ber6opounoe pacnpeaenenne MHK onenku.

Tema 2

IIpoBepka runores u

OCTPOECHUE

ITOBEPUTEIIBHBIX

MHTEPBAJIOB B MOJEITH

mapHOM JTMHEHHOMN
erpeccuu

[TpoBepka CTaTUCTUYECKUX THIIOTE3 0 KO3(D(UIIMEHTaX PEerpeccun U
MOBEPUTCIIbHBIC NHTCPBAJIbI. I[ByCTOpOHHI/Ie 1 OTHOCTOPOHHUE T'MIIOTE3bI.
Perpeccus ¢ OuHapHOH 00BsACHSIOMEH nepeMeHHoi. Kputepun xauectra
HpI/I6J'H/DKeHI/I$[ JAaHHBIX MOJCJIIBIO U UX UCIIOJIB30BAHUC IJIA BI:I60pa MOJCIIH.
HapyuieHus npeanoyioxeHuit Teopemsl ['aycca-MapkoBa 1 MX [OCIIEICTBUSL.
Mcnonp30BaHNe OLCHEHHOM MOJISNH Il IPOTHO3UPOBAHMUSL.

Tema 3

Mopelb MHOYKECTBEHHOM
NIMHEIHON perpeccuu.

CMeleHue u3-3a NponyueHHON nepeMeHHoi. Mojiesib MHOYKEeCTBEHHON
nmuHeitHoi perpeccun. OLeHKa HaUMEHbIIUX KBaapaToB. IIpoBepka runores u
ITOBEpHUTENBbHBIC HHTEPBAJIBI 111 OAHOTO Kod(durmenTa. [IpoBepka cOBMECTHBIX
runore3. TecTupoBaHHE OTPAaHUYEHUS, BKIIOUAIOIIEr0 HECKOIBKO

ko3 hurrieHToB Moaenu. TecTupoBaHUe CIICIU(PUKAIIANA MOICITH
MHO>KECTBEHHOM JIMHENHOM perpeccuu

Tema 4

leTepockeaCTUUHOCTb,
ABTOKOPPEIMPOBAHHOCTH U
MyJ'H)TI/IKOJ'[J'II/IHeapHO CThb

l'[pezlnononcem/m METOJIa HAMMCHBIINX KBaAPaTOB JJIA MOACIIN MHOKECTBEHHON
imuHerHoM perpeccun u TeopeMa ['aycca-MapkoBa. [IpoBepka BbINOSTHEHUS
npennonoxenniit MHK. Hapymenust npennonosxenuii reopemsl I'aycca-Mapkosa
(TeTepoCKenacTHYHOCTh, MYJIBTHKOJUNTMHEAPHOCTh, aBTOKOPPEIHPOBAHHOCTB), MX
MOCTIEICTBHS X METOIBI «00pHOBDY ¢ HUMH. Kputepnn kadecTBa MpHOIIDKEHIS
ITaHHBIX MOAEIbIO MHOXECTBEHHOM JINHEHHOI perpeccuy U UX UCIONIb30BaHUE
IuIst BBIOOpa MOJIETIH.

Tema 5

M cTOYHUKH CMENECHUS
ornienok MHK

CMerieHne u3-3a IPOMYIIEHHBIX IEPEMEHHBIX, CMEIICHUE M3-32 OIIHO0K
M3MepeHUs 00BICHSIONINX TIEPEMEHHBIX, OTCYTCTBYIOIINE JaHHBIC, CMEIIICHUE
13-3a 0TOOpa HAOIIONCHIIA, HeTIPaBIIIbHAS crielu(UKAIUs QYHKIIMOHAIEHON
hopmeI perpeccun. B3anmHoe BiusiHIE IepeMeHHBIX. CHCTEMBI
OTHOBPEMEHHBIX ypaBHeHHUU. CTPYKTypHAas U IpUBeIeHHAs (POPMBL.
3K30F€HHBI€, OHJAOTCHHBIC, TPEAONPECACICHHBIC TIEPEMCHHBIC.
NneaTrnduupyeMoCcTh OTACIBHBIX YpaBHEHUH CTPYKTYPHOU (hOPMEI.
OrneHNBaHNE CUCTEMBI OMHOBPEMEHHBIX ypaBHeHHH. [loHsTHE O MEeTOMIE
MHCTPYMEHTAJIBHBIX MIEPEMEHHBIX.

Tema 6

HenuHelHbIC

O6miass ctparerusi MOJEIMPOBaHHUS (GYHKIIMH HEITUHEWHOH perpeccuu. Bumpl




WNe

HazBaHme TeMBbI

OcHOBHBIE BOIMPOCHI H MOJIOKCHNHA, PACKPBIBAIOIINE COACPKAHUE TEMbI

perpeccuOHHbBIC MOJIEIH.

HenuHeWHOCTH.  [lapHas  HenmWHeWHas  perpeccus.  DIaCTHYHOCTh U
MOJTy?1acTUYHOCTh. B3auMo/ieiicTBre MEXKAy HE3aBUCUMBIMU TIEPEMEHHBIMH.

Tema 7

Monenu BPEMCHHBIX

CraunoHapHble BpeMeHHbIe psiabl. [Iponece aBroperpeccun. Ce30HHBIN Tponece
aBToperpeccuu. [Iponecc ckonb3sIero cpeaHero. ABTOperpecCUOHHbIH MpoLecc
c omOkamu B opme ckomp3smero cpensero (ARMA(p, q)). Unentudukamst
nporecca ARMA(P, Q) MO MOBEAEHHIO €r0 ABTOKOPPEIAIMOHHON M YaCTHOM
ABTOKOPPEIALIMOHHON (GyHKIMH. IIpouenypa Bbokca-Jl>xeHKHHCA.
[Mpornoszuposanue no momeaun ARMA(P, ). HecraunoHapHsie BpeMeHHbIC
pstael (TS/DS), cnyuaiinoe Gnyxnanue, momemn ARIMA. KounterpupoBaHHbie
BpeMeHHBIe pagsl. CBoiicTBa OHEHOK KOY(D(UIIMEHTOB perpeccud mpu
KOMHTETPHPOBAaHHOCTH  IIepeMEHHBIX. JIoKHas (Kaxymuascs) perpeccus.
[Mponenypa Ourma-Ipeitamkepa. [Iprmamanocts mo Ipeitamkepy. [lonstue o
BEKTOPHOI aBTOPErPECCHH.

Tema 8

[Mpoune moxenn (0630p)

Monenu 6mHapHOTO BEIOOpa. HemocTarku nuHEitHOI BepOATHOCTHON MOJCIH,
MPOOUT-MOJIENb, JTIOTUT-MOZENb. Moe MHO)KECTBEHHOTO BeIOOpa. Moznens
YIIOPS1I0YEHHOTO MHOXKECTBEHHOTO BbIOOpa. MoJieny ¢ eH3yprupoBaHHOM
BaBUCUMOMW NepEMEHHON. PerpeccnoHHble MOJENH 71l TAHEJIbHBIX JaHHBIX,
cOaraHcHpOBaHHbIE aHeIu. Mozens ¢ pukcupoBaHHbIME dddexramu. Monensb
co cimy4aitHpIMK 3 dexTamu. BeiOop Mexay MoJIesblo ¢ GUKCHPOBaHHBIMU

bdekramMu 1 MOZENBIO CO CITydaifHbIMU Y PEeKTaMH.

DopMBI TEKYLIEr0 KOHTPOJIS
B xone peanuzanuu aucuuruiuasl b1.B.07 Oxonomempuxa MCTONB3YIOTCS CIETYIOIINE
METOJIbI TEKYIIETO KOHTPOJIS YCIIEBAEMOCTH 00yYarOIIUXCS:

[Tpu npoBeneHUY 3aHATHI JTEKIIMOHHOTO THIIA:
YCTHOE M3JI0KEHHUE TPEToiaBaTeieM yueOHOTO MaTepHara.

[Ipu npoBeeHNY 3aHATHI CEMUHAPCKOTO (MPAaKTUYECKOT0, TJAOOPaTOpHOT0) TUNA!
MOJITOTOBKA K MPAKTUYECKUM U JIAOOPATOPHBIM 3aHATHUSM, pEIIeHUE 3a/]1ay.

ITpu KOHTpOJIE pe3yIbTAaTOB CAMOCTOSTEILHON pabOThI CTYAEHTOB:

U3y4eHHE BOIIPOCOB,

KOTOPBIC HEC MH3JaraJlvuCb IIperogaBaTcjicM Ha JICKOUIX U

MPAKTHUECKUX (CEMHHAPCKUX) 3aHSATHUSAX, BBIMONHEHUE NPAKTUUYECKHUX 3aJaHHM, pacueTHBIX
3aJIaHUH.
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