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KBanudukanus (cTeneHb) BbINYCKHUKA: 0aKaIaBp

dopma o0yueHUsi: OUHAS

Ieab ocBoeHMsI TUCHMIIIHHDI:
Cq)OpMI/IpOBaTI) KOMIICTCHIIUIO B O6J'IaCTI/I HpI/IMeHeHI/ISI I-)KOHOMGTpI/I‘-IeCKI/IX METOOAOB IJIsI
pewenus npukiaaabix 3aaad: OIMK OC-4.

Ilinan kypca:

Tema 1. Mogens napHO# JTMHEHHOW pErpeccuu

OKOHOMETpUKA U €€ CBA3b C SKOHOMHUYECKON Teopuel. Ha kxakue BOIPOCHI MO3BOJISIOT
OTBETUTHh DKOHOMETpUYECKHME MeToabl. Mojenu CBS3M W MOJAETM  HAOIIOJIEHUM;
HKOHOMETPHUYECKasi MOJeNb, MoJ0o0OpaHHass MoJeNnb. TUMBl JaHHBIX W Mojened. VcTouHuMKH
CTaTUCTUYECKUX JaHHBIX.

Teoperuueckass u BbIOOpOUHAst perpeccusi. MHTepnperauus ciay4aiflHOro dJeHa.
JlunelHOCTh perpeccuu Mo nepeMeHHbIM U TTapameTpam. Mertoa HaumeHbux kBaaparoB (MHK).
Csoiictea MHK' onenok mnapamerpoB mozenu. ['eomerpuss MHK. Ilpeanonoxenus merona
HAaWMEHBIIUX KBaApaToB U Teopema [aycca-MapkoBa. Bribopounoe pacnpenenenne MHK
OLICHKH.

Tema 2. [IpoBepka runoTte3 U MOCTPOCHUE JOBEPUTEIbHBIX HHTEPBAJIOB B MOJICIIH MTAPHOU
JIMHEWHOU perpeccuun

[IpoBepka cTaTUCTHMYECKUX THUIOTE3 O KOA(h(UIMEHTaX PEerpeccud U JOBEPUTENIbHBIC
UHTEpBaJIbl. [IByCTOpOHHHUE M OJHOCTOPOHHME THIIOTE3bI. Perpeccust ¢ GuHapHOM 00bACHSIONICH
nepemeHHoil. Kputepun kadectBa mpuOIMKEHUS JaHHBIX MOJEIBI0 M UX HCIIOJIIb30BaHUE IS
BbIOOpa Mojenu. Hapymenus npeanonoxeHuit Teopemsl ['aycca-MapkoBa U UX HOCHEICTBHSL.
Hcnonb3oBaHne OLIECHEHHOW MOJIETH ISl TPOTHO3UPOBAHUS.

Tema 3. Mopesib MHOKECTBEHHOU JIMHEHHOM perpeccui.

CmenieHne H3-3a MNPONYILICHHOW MepeMeHHOW. Mojenb MHOXECTBEHHOM JIMHEWHOU
perpeccun. OnieHKa HaUMEHBIIKX KBaJApaToB. [IpoBepka I'MIIOTE3 U JOBEPUTEIbHBIE HHTEPBAJIBI
st ogHoro koaddummenta. [IpoBepka COBMECTHBIX rumore3. TecTHpoBaHHME OTrpaHUYCHMUS,
BKJTIOYAIOIIETO HECKOJIBKO KOA(PQPHUIHUEHTOB Monenu. TecTupoBaHHE CHEUPHUKAIMA MOJEIH
MHO>KE€CTBEHHOW JIMHEMHOM perpeccuun

Tema 4. I'eTepockeacTUYHOCTD, aBTOKOPPEIUPOBAHHOCTD U MYJIbTUKOJIIMHEAPHOCTD

[Ipennonoxenuss MeToJa HAMMEHBIIMX KBAApPATOB [UIi MOJEIN MHOKECTBEHHOMN
JUHENHON perpeccun U TeopeMa I'aycca-Mapkosa. IIpoBepka BBINOIHEHUs IPEANOIOKEHUM
MHK. Hapymenuss mnpenmnonoxenuid Teopembl [aycca-MapkoBa (T€TepOCKeIaCTUIHOCTD,
MYJIbTHKOJJTMHEAPHOCTh, aBTOKOPPEIUPOBAHHOCTH), UX MOCIEICTBUS W METOIbI «OOpHOBDY ¢
HuMU. Kputepum kadecTBa NPUONMKEHHS ITaHHBIX MOJIEIbI0 MHOXKECTBEHHOW JIMHEWHOU
perpeccuu 1 uX UCIOIb30BaHUE JUIsl BHIOOpA MOJIEIH.

Tema 5. Uctounuku cMmemnieusa oneHok MHK

CMmerienue u3-3a NPOIMYLICHHBIX MEPEMEHHBIX, CMEIICHHE H3-32 OIIUOOK H3MEpEHUs
OOBSACHSIONIUX TEPEMEHHBIX, OTCYTCTBYIOIIME JaHHbIEC, CMEIICHUE H3-3a 0TOOpa HaOIIOJACHUM,
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HenpaBWwibHas crenudukanus (yHKIHOHAIBHOM (opMbl perpeccud. B3aumuoe BiusHHE
nepeMeHHbIX. CHCTEMBl OJHOBPEMEHHBIX ypaBHeHMU. CTpPYKTypHas M HpuBEACHHAs (OpMBI.
OK30reHHbI€, 3HA0T€HHbIE, IPEOIpee/IeHHbIE IepeMeHHbIe. I neHTnhpumpyeMocTb OTAEIbHbBIX
ypaBHEHHI CTPYKTYpHOU (hopMbl. OIIeHHBaHUE CUCTEMBI OJTHOBPEMEHHBIX ypaBHeHUH. [loHsATHE
0 METOJI€ HHCTPYMEHTAJILHBIX IICPEMEHHBIX.

Tema 6. HenuHelinble perpecCuOHHbIE MOEIH

OOmast crparerust MOACTUPOBaHHA (DYHKIMM HEIUHEWHOW perpeccud. Buabl
HenuHeHHocTH. [lapHas HenuHelHass perpeccus. OJAaCTUYHOCTh M MOJIY3JIACTUYHOCTb.
B3aumoneiicTBue Mex 1y HE3aBUCUMBIMU IEPEMEHHBIMH.

Tema 7. Monenu BpeMEHHBIX

Cranuonapuele BpeMmeHHble psiabl. [Iponecc aBroperpeccun. Ce30HHBIM Mpolecce
aBToperpeccu. [Iporecc ckoab3AIIero cperHero. ABTOpEerpecCUOHHbIN npolecc ¢ OMOKaMu B
dopme ckomp3damiero cpeanero (ARMA(p,q)). Unentuduxamus mnpouecca ARMA(p,q) mo
MOBEJICHUIO €r0 aBTOKOPPEJIILMOHHONW M YaCTHOM aBTOKOppeNsuoHHON ¢yHkuuid. [Ipouenypa
boxkca-/[>xenkunca. Ilpornosuposanue no mogenu ARMA(p,q). HecranmonapHsle BpeMeHHbIE
panel (TS/DS), cayuaitnoe Omyxnanue, mojenu ARIMA. KouHTerpupoBaHHbIE BpEMEHHBIE
psabl. CBOMCTBA OLIEHOK KOA(P(UIIMEHTOB PETPECCHH NP KOMHTETPHPOBAHHOCTH TTIEPEMEHHBIX.
Jloxnas (kaxymascs) perpeccus. Ilpounenypa Ourma-I'peitnmxepa. IlpuunHHOCTE 1O
I'perinkepy. [IoHATHE O BEKTOPHOM aBTOPErPECCHUM.

Tewma 8. IIpoune monenu (0630p)

CucreMbl OJHOBPEMEHHBIX YypaBHeHHWH. Mojenn OwHapHOro BBIOOpa. HemocraTkn
JUHENHHOU BEpOSTHOCTHOM MOAEIH, NPOOUT-MOAENb, JOTUT-MOeNb. Mo1eI MHOKECTBEHHOTO
BbIOOpa. Mozenb ynopsiio4YeHHOT0 MHOKECTBEHHOTO BbIOOpa. Mojenu ¢ IeH3ypUpOBAHHOU
3aBHCHUMOM NepeMeHHON. PerpeccuoHHble MOJIenu AJ1s TaHEeJIbHBIX JaHHBIX, COATaHCUPOBaHHbIE
nanenu. Mogens ¢ pukcupoBanHbIME 3 dexkramu. Mogens co cirydaitHeiMu 3¢ dexkramu. Beidop
MEXIy MOJENbIO ¢ (puKcHpoBaHHBIMU 3 (HEKTaMU U MOJIEBIO CO CIIyYalHBIMU 3P erTamu.

DopMbI TEKYHIET0 KOHTPOJISI M IPOMEKYTOYHOI aTTeCTAMHA:

Kon HanMeHoBanne KOMIIETEHIIUNA Kox srama HaunMeHnoBaHue >Tama 0CBOSHUS
KOMIICTCHITUH OCBOCHMUS KOMIICTCHITUN
KOMIIETEHIUN
OIIK OC-4 | CnocoGHOCTh IPUMEHSATH CriocoOHOCTh IPUMEHSTD
SKOHOMETPUYECKHE METOIBI OIIK OC-4.1 | TeopeTnyeckue 3HaAHUS ISl BRIOOpA
JUTSL pELLICHUS PUKIIATHBIX HKOHOMETPHUECKUX MOJeneit
3a1a4 OITK OC - Cr1ocoOHOCTE OIIEHHBATh
49 pe3yabTaThl MPUMEHEHHS §
9KOHOMETPHYECKHX MOJIEeH
Croco0OHOCTB Aei1aTh 000CHOBAHHEIE
OIIK OC-4.3 | BEIBOABI HA OCHOBE aHAIN3a
pe3yJIbTAaTOB MPUMEHEHHUSI MOJICIIeH

Pesynbsrar hopmupoBanmst kommnereHuu OINK OC 2 Ha ypoBHE JMaHHOW TUCITUTUIAHBI
obecrnieunBaeTcs myTeM (pOopMHUpPOBaHUS Y 00yHAIOIINUXCS:

Ha ypoBne 3Hanui:

- B3aMMOCBSI3b Pa3/IeJIOB PETPECCUOHHBIA M AUCHEPCUOHHBIM aHaIU3, JOBEPUTEIBLHOE
OLICHMBAHME, METOJbl IPOTHO3UPOBAHMS, MOJEIMPOBAHUE CJIOKHBIX CHUCTEM Ha OCHOBE
SKOHOMETPUYECKUX YPAaBHECHUI;

- OCHOBHBIE 3KOHOMETPUYECKHME MOJEIHU Ui JIaHHBIX TPEX TUIIOB: BPEMEHHBIE PSIbL,
nepekpEcTHbIC JaHHbBIE (Cross-section), MaHeIbHbIE JaHHbBIC.

Ha ypoBHe ymeHnii:

- IPOBOAUTH IPOBEPKY KaueCTBAa OCHOBHBIX 3KOHOMETPUUYECKUX MOJIEIIEH;




- aHAJM3UPOBATh M COJEPXKATEIIBHO HMHTEPIIPETUPOBATH TOJYYCHHBIC PE3YyJIbTaThI
pacyeToB MO SKOHOMETPUUYECKUM MOJACIISIM;

- TOJB30BATHCS TOJYYCHHBIMUA 3HAHUSAMHU TP PEIICHUU TMPAKTUYCCKUX 3a7ad aHan3a
HKOHOMHUYECKUX IPOLIECCOB;

- AKTUBHO TIPUMEHSTh M3YUYEHHBIE WHCTPYMEHTHI B TAaKHX pasleiiaX, Kak MpenebHbII
aHaJINU3 B SKOHOMHKE, MOJEIIMPOBAHNE YKOHOMUYECKON TWHAMUKHU, pa3padoTka U 000CHOBaHUE
CTAaTUCTHYECKUX MOJICIICH.

Ha ypoBHe HaBBIKOB:

- UCIOJIb30BAaHWE  COBPEMEHHBIX  MPOTPAMMHBIX  CPEICTB  BBIUUCIUTEIHLHOTO
IKCIIEPUMEHTA;

- CIOCOOHOCTh MAaKCHUMAIBHO JOCTOBEPHO M TOYHO HHTEPIPETUPOBATH IOTyYCHHBIC
pe3yNbTaThl

OcHoBHasi uTEpaTypa:

1. xeiimc Ctok BBenenne B akoHOMETpUKY [DnekTpoHHbIH pecypc]/ xeiime Ctokx, Mapk
Yorcon— DnekTpoH. TekcToBble naHHble.— MockBa: Jleno, 2015.— 864 c.— Pexum
noctyma: http:// www.iprbookshop.ru/95086.html




