[Tpunoxenue 10 OIT BO

AHHOTAIIYSA PABOYEH TPOTPAMMBI JIUCHOUTLIAHBI

b1.0.12 ODKOHOMETPHUKA

ABTtop: EpmakoB FO.A., x.(p.-M.H., TO1IEHT

Kon u HamMeHOBaHue HaNpaBJIeHUs NOATOTOBKH, mpo¢puas: 38.03.01 DxoHomuka
ITpoduis «MupoBast 5)KOHOMUKA U BHEITHEIKOHOMUYECKAs AEATEIbHOCTD)
KBanunpukanus (cTenensb) BHINYCKHUKA: 0aKanaBp
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eab ocBOeHMS JUCUMILIIUHBI:
CdopmupoBaTh KOMIIETEHIIMH B OOJACTH HMCIOJB30BaHUS OCHOB IPaBOBLIX 3HAHUU B

pasimmunbix chepax aesrensroctu: OITK OC-4.

IL1an kypca:

Tema 1. Mogenb mapHo# JIMHEWHOW perpeccun

DKOHOMETpHUKA M €€ CBA3h C SKOHOMHUYECKON Teopuel. Ha kakue BOMpOCHI MO3BO-JISIOT
OTBETUTh SKOHOMETPUYECKHE MeTOoAbl. Mojaenu CBSI3M M MOJAEIM HAOMIOJEHUH; HKO-
HOMETpUYECKas MOJeib, ToaoOpaHHas MoJaedb. THNBl JaHHBIX W Mojened. VcTtouyHukun
CTaTUCTUYECKUX TAHHBIX.

Teopetnueckas u BbIOOpouHas perpeccus. Murtepnperanust ciaydaiiHoro uneHa. JIu-
HEMHOCTh perpeccuu Mo nepeMeHHbIM U napamerpam. Metoa HauMeHbux kBajapatoB (MHK).
Csoiictea MHK onenok mnapamerpoB mozenu. ['eomerpuss MHK. Ilpeanonoxenust merona
HAaUMEHBIINUX KBaApaToB M Teopema [aycca-MapkoBa. Bwibopounoe pacmpenene-uue MHK
OLICHKU.

Tema 2. IIpoBepka runoTes ¥ IOCTPOEHUE JOBEPUTENBHBIX HHTEPBAJIOB B MO-/EJIU TApHOU
JIMHENHOM perpeccuu

IIpoBepka CTaTHCTUYECKUX THIOTE3 O KO3 UIMEHTAaX PEerpeccud U JOBEPUTENIbHBIC
UHTEpBaJIbL. J[ByCTOpOHHHE U OJJHOCTOPOHHME runore3bl. Perpeccus ¢ OnHapHON 00bsiC-HAIOIIEN
nepemeHHoil. Kputepun kadectBa mpuOIMKEHUs JaHHBIX MOJIENbBIO M MX UCIIOJIb-30BaHUE IS
BbIOOpa Mojnenu. Hapymienus npeamnosnoxeHuil teopemsl ['aycca-MapkoBa U MX MOCIEICTBUS.
Hcnonp30BaHnE OLIEHEHHOW MOJEIN 7Sl IPOTHO3UPOBAHHUS.

Tema 3. Mopenb MHOXKECTBEHHON JIMHEHHOM perpeccui.

CwmemieHre wu3-3a OPOIMYLIEHHOW MepeMeHHONM. MojJenb MHOKECTBEHHOM JMHEHHOMN
perpeccun. OLieHKa HAMMEHBIINX KBaJpaToB. [IpoBepka runores v JOBEpUTENbHBIE HH-TEPBAJIbI
s opHoro ko3g¢uiumenrta. IlpoBepka coOBMECTHBIX THIOTE3. TecTHpOBaHUE OrpaHUYEHUS,
BKITIOYAIOIIETO HECKOJBbKO K0d(duumeHToB moxenu. TectupoBaHue crienu-(GUKaUUd MOJEIH
MHOKE€CTBEHHOU JIMHEMHOMN perpeccuun

Tema 4. I'etepockeqacTUYHOCTD, aBTOKOPPEIUPOBAHHOCTh U MYJIbTUKOJJINHE-apPHOCTD

[Ipennonoxenuss MeTola HAUMEHBIIMX KBAApaToOB M MOJENIM MHOKECTBEHHOU
JMHEWHON perpeccun U teopema ['aycca-MapkoBa. [IpoBepka BBINIOTHEHHUS MPEANTON0KE-HUI
MHK. Hapymenuss npeamnonoxeHuii TteopeMbl [‘aycca-MapkoBa (reTepockenacTud-HOCTb,
MYJIbTHKOJITMHEAPHOCTh, aBTOKOPPEIMPOBAHHOCTH), WX MOCIEICTBUS U METOIBI «OOpHOBD»Y ¢
HUMH. Kpurepum kauectBa NpUONMKEHHS JaHHBIX MOJENIBI0O MHOKECTBEHHOM JMHEHHOU
perpeccuu U Ux UCIoJIb30BaHUE JUIsl BBIOOpA MOJIEIIH.

Tema 5. HenmmHenHbIE PErPECCUOHHBIE MOEIN

OOmast crpareruss MojenupoBaHus (QYHKIMH HENIWHEHHON perpeccuu. Bumer Hemu-
HenHocTu. llapHas HenuHelHas perpeccus. ONAaCTUYHOCTh M IOJY3JaCTHYHOCTH. B3aummo-
JICMCTBHE MEKly HE3aBUCUMBIMH IIEPEMEHHBIMU.



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.
Jloxnas (xaxymasics) perpeccus. [lpouenypa Ou-rna-I'peiinmxepa. IlpudynHHOCTH 1O
I'peitnxepy. [IoHsTHE O BEKTOPHON aBTOPETPECCUM.

Tema 7. Cuctembl OTHOBPEMEHHBIX YpaBHEHUIN

Cuctembl OfHOBpEeMEHHbIX ypaBHeHMH. CTpyKTypHas U mnpHBeneHHass (HopMbl. DK30-
TeHHbIE, DHJIOTE€HHBIE, MPENONpPEIEICHHbIE NepeMeHHble. VneHTuPUIMpyeMOCTh OTIENb-HbIX
ypaBHEHHH CTpyKTypHOH (opMbl. OlieHMBaHHE CHUCTEMbl OJHOBPEMEHHBIX YpPaBHEHU,
UHCTPYMEHTAJIbHBIE IEPEMEHHBIE.

Tema 8. Mogenu ¢ orpaHUYEHHOIN 3aBUCUMON TEPEMEHHON

Mopenu O6unapHoro BbiOopa. Hemoctatku nTrMHEHHOW BEPOSTHOCTHON MOJEIH, IPO-OUT-
MOJIeNIb, JIOTUT-MOJIeNb. Mojen MHOXECTBEHHOro BblOOpa. Mojenb ynopsJo4eHHO-TO
MHOKECTBEHHOTO BbIOOpa. Mojienu ¢ IIeH3ypUpOBaHHON 3aBUCUMOM TIEPEMEHHOM.

Tema 9. Moaenu maHeIbHBIX JaHHBIX

Perpeccronnble Moaenu JUisl HaHENbHBIX TaHHBIX, cOalaHCUPOBaHHbIE aHenu. Mo-1enb
¢ puxcupoBanHbIMU 3P PexTamu. Monens co cirydaiiHbiMu dddexkramu. Beioop Mex-1y MOAETBIO
¢ GUKCUPOBAHHBIMU 3(PPEKTaMU ¥ MOACIBIO CO CITydalHBIMH () (HEKTaMH.

D®opMbI TEKYLIET0 KOHTPOJIS U IPOMEKYTOYHOM aTTeCTAMHU:

Kon HaumenoBanue Kox sTama HaumenoBanue 3Tamna
KOMITETECHITUN KOMITETCHITUN OCBOCHMUS OCBOCHHMS KOMIIETECHIIUN
KOMIICTCHITUN
OIIK OC-4 | CnocoGeH NpUMEHSATh CriocoOHOCTh TPUMEHSTH
SKOHOMETPHUYECKHUE OITK OC-4.{ | TEOPETHHECKIE SHAHUS s
METO/IbI JIJIsl pEIICHHUS BbIOOPA SKOHOMETPHUECKHUX
MPUKJIaAHBIX 3a7a4 MoJielIel
OITK OC - CrrocoOHOCTE OIIEHHBATh
49 pe3yabTaThl MPUMEHEHHS §
9KOHOMETPHYECKHX MOJIEeH
CrocoOHOCTH JIeIaTh
OIIK OC - | o0ocHOBaHHBIE BEIBOALI HA
4.3 OCHOBE aHaJIn3a Pe3yJIbTaTOB

IMPUMCHCHUSL MoJieneH

Pesynbrar  QopMHpOBaHUS ~ KOMIETEHIMH Ha  YpOBHE JaHHOW  JAMCLUIUIMHBI
oOecrieunBaeTcst myTeM (pOpMUPOBAHUS Y O0YUIAFOIIIUXCS:

Ha ypoBHe 3HaHuii:

- B3aMMOCBS3b Pa3/eJIOB PETPECCUOHHBIA M IAUCHEPCUOHHBIM aHAIW3, JOBEPUTEIBHOE
OLICHMBAHME, METOJbl IPOTHO3MPOBAHMS, MOJCINPOBAHUE CIOKHBIX CHCTEM Ha OCHOBE
HDKOHOMETPUYECKUX YPAaBHECHUN;

- OCHOBHBIE 3KOHOMETPHUYECKHME MOJEIHU Il JaHHBIX TPEX THUIIOB: BPEMEHHBIEC PSIbL,
nepeKpECTHRIC TaHHbIE (Cross-section), MaHeIbHbIC TaHHbIC.

Ha ypoBHe ymenuii:

- IPOBOJUTH IIPOBEPKY Ka4eCTBAa OCHOBHBIX SKOHOMETPUUYECKUX MOJEIIEH;

- AHAIM3HUPOBATh M COACPKATECIBHO HWHTEPIPETUPOBATH IIOIYYEHHBIE PE3YJIbTaTh
pacyeToB MO SKOHOMETPUYECKUM MOAECIISAM;



- TOJB30BATHCS TMOJYUYCHHBIMUA 3HAHUSAMHU TP PEIICHUU TMPAKTUYCCKUX 3a7ad aHan3a
HKOHOMHUYECKUX MPOLIECCOB;

- AKTMBHO TPUMEHSTh W3YUYEHHBIE WHCTPYMEHTHI B TAaKMX pasleiiaX, KakK MpeneibHbII
aHAJIU3 B SKOHOMHUKE, MOJICIIMPOBAHNE YKOHOMHUYECKON TUHAMUKHU, pa3padoTka U 000CHOBaHUE
CTaTUCTUYECKHUX MOJICIIEN.

Ha ypoBHe HaBBIKOB:

- HUCITIOJIB30BAHUEC COBpeMCHHI)IX HpOFpaMMHI)IX CpeIlCTB BBIYHUCIINTCIIBHOI'O
JKCIIEPUMEHTA;

- CIOCOOHOCTh MAaKCHUMAIIBHO JOCTOBEPHO M TOYHO HHTEPIPETUPOBATH IOTyYCHHBIC
pe3yNbTaThl

OcHoBHas uTEepaTypa:

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