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0€301MacHOCTb, CIIEIUATH3AIHS « IKOHOMHKO-IIPAaBOBOE 00eCIIeYeHHE YKOHOMHYECKOM 0€30MacHOCTH

KBanndukanusa (cTenelb) BLINYCKHUKA: DKXOHOMUCT

®dopma 00yueHHsA: OYHAs, 3a0UHAS

Ilean 0oCBOECHMS AMCIMIIJIMHbI: Cq)OpMI/IpOBaTB KOMIICTCHIIMIO, ITO3BOJIAIOIYIO Ha OCHOBC

CTaTUCTUYCCKUX MTaHHBIX UCCIEA0BATh CONHAJIbHO-DKOHOMUYCCKUE ITPOLUECCHI B LEIAX ITPOrHO3UPOBAHUA

BO3MOJKHBIX YTPO3 SKOHOMHYECKOH O€30MMacHOCTH.

IIJIAH KYPCA:
HaumenoBanue Tem
Ne i/ Conep:xanue Tem (pa3aesioB)
(pa3neJsioB)
BBeneHne B 5)KOHOMETPUKY.
Mecto »sxoHOMeTpuku B | Mcropuueckas crpaBka. DKOHOMETpHUKaA Kak
Tema 1. dbopMHUpOBaHUH dbyHIamMeHTanbHAs OCHOBa COBPEMEHHOTO
- CrieuanucTa M0 | SKOHOMHYECKOro  oOpa3oBanus. (OCHOBHBIE  ATambl
SKOHOMMYECKOI HKOHOMETPUYECKOT0 MOJIETUPOBAHUSI.
0€30MMacCHOCTH.
Bribopounsiii  meton HaOmogeHus. ['eHepanmbHas U
BbIOOpOYHast COBOKYMHOCTH. OCHOBHBIE BHUBI BBIOOPOK.
PenpesenraTuBHas BBIOOpKA. Cratuctuueckoe
pacnpenenenne  BeIOOpkH. OCHOBHBIE  TOKa3aTeNd
BBIOOPDOYHON  COBOKYNMHOCTH. BapuwaruoHHBIA  psjl.
DKeKype s I'padmyeckoe mpencTaBiIeHHE BapHAIMOHHOTO psia.
[Tonuron. I'mcrorpamma. BeiOOpodHBIE XapaKTepHUCTUKH
MaTEeMaTUYECKYIO
Tema_2. ., | cratucTuyeckoro pacnpezeneHus. BeibopouHast cpenuss.
- CTaTHCTUKY. BbIOOpOUHBIiA
AHAIIIS. Bri6opounas JUCTIEPCHUSL. Bri6opounoe
CpeAHeKBaapaTuyeckoe  oTkiIoHeHue.  Koadduiment
Bapuanuu. Moga. Menuana. CTaTUCTUYECKHE OIIEHKH
nmapaMeTpoB  pacrpeeneHus.  TouyeuyHble  OLEHKH.
KauecTBO ~ TOYEUHBIX  OLEHOK:  COCTOSITEIHHOCTH,
HECMEMIEHHOCTh, AP (EKTUBHOCTE. OnucarenpHas
CTaTUCTHUKA.
Bri6opounsiii aHanu3. TodeuHble OICHKH M WX CBOWMCTBA.
NuTepBanbHble OLICHKH. Anroputm HPOBEPKU
T 3 Craructuyeckass TPOBEpKaA | CTATUCTUYECKOM rumote3bl. HymneBas m KOHKypupyrolas
ema_s. TUIOTE3. runore3bl. Beibop kputepus. Ommbka TepBOro poja.
Ommbka BTOporo poaa. Kpurtmueckas o01acTs. YpOBEHb
3HAYUMOCTH KPUTCPHUS.




Ne ni/n

HaunmenoBanue Tem
(pa3nesioB)

Conep:xanue Tem (pa3aesioB)

Tema 4.

OCHOBBI  KOPPEJSILIMOHHO-
PETPECCUOHHOIO  aHaJIM3a.
Mogens mapHON JIMHEWHON
perpeccum.

Koppensiimonnoe mosne. B3auMocBA3M 3KOHOMHYECKUX
nepeMeHHbIX. CyTh KOPPESIMOHHO — PErpecCHOHHOTO
aHain3a. JIBe OCHOBHBIE 3aJaudl  KOPPEJISALIMOHHOTO
aHanuza. Mojenp MmapHOW  JIMHEWHOW  PErpecCHH.
Per€CCI/ISI 1o METOAY HaAauMMCHBIINX KBaapaToB.
[Ipenmnochiikyu MeToAa HAaUMEHBIINX KBAJpaToB (Teopema

I'aycca — Mapkosa). Ilapamerpuzanus JIMHEWHON
perpeccuoHHoi  monenu.  CucrteMa  HOPMaJbHBIX
YPaBHEHUU I OIlpeneIIeHus IapamMeTpoB

SMIOUPUUYECKOTO  ypaBHeHUs perpeccuu. IIpoBepka
KayecTBa YPaBHEHUS pErpeccuu. AHaW3 TOYHOCTHU
ompeNeseHUusT  OLIEHOK  KOA(DPHUIIMEHTOB  perpeccum.
[IpoBepka TrUMOTE3 OTHOCUTEIBHO KOI(PPHUINEHTOB
JIMHEMHOTO  ypaBHEHMsI perpeccuu. HWHTepBaigbHbIE
OLICHKH  KOA(PHUIIMEHTOB  JIMHEHHOTO  YpaBHEHHUS
perpeccuu. JloBepUTEIbHBIE MHTEPBAIbLI ISl 3aBUCUMOMN
nepemeHHoil. [IpoBepka oO0mero kadecTBa YpaBHEHHS
perpeccun, KOA(DPUIMEHT  JTUHEWHOW  KOpPPESAIUU
ITupcona. IIporuos. Onenka nporsosa.

Tema_S.

Henuuelinnie
perpecCHOHHbBIE MOJICIIH.

Henuneiinas perpeccus. CBsizb  JABYX  CIy4alHBIX
BEJTMYMH. daxkTopHas WIH HEe3aBHCHUMAsI "
pe3yNbTaTUBHAS WM 3aBUCUMas Cly4ailHble BEIUYUHBI.
Cratuctuueckas 3aBHUCHUMOCTh €€ pa3HOBHJIHOCTh —
KOppEJsIMOHHAas 3aBUCUMOCTh. KoppensunoHnHoe moie.
Bri0opouHas perpeccusi ¥ BBIOOPOYHAs TMHUSL PETPECCUU.
Henunelinas (kpuBonuHeliHas perpeccusi). Henuneinas
perpeccus. Jlorapudmudeckue (JIOr-TMHEHHBIE) MOIEIH.
[Tonynorapubmuueckne wmoxaenu. OOpaTHas MOJENb.
Crenennas MO/IEIb. [Toka3zaTenbHast MO/IEIb.
[IpeoOpazoBanue cilydafHOrO OTKIOHEHHUs. Bnibop
bopmbl MOJIETH. [Tpo6nembl crienu(puKaIum.
Jluneapuzamust Mojienu. MeToJ HaMMEHBIIUX KBAJIPaTOB.
Koaddunment JE€TepMUHALIUU KakK Haunbosee
a¢dexTuBHAST OIEHKA aJeKBAaTHOCTH PErPecCHOHHOMN
MOJINI, Mepa KadecTBa YPaBHEHUS  PETPECCHH.
Koaddutnmentor AJIACTHYHOCTH. DKOHOMHUYECKOE
HCTOJIKOBAHUE.




Ne ni/n

HaunmenoBanue Tem
(pa3nesioB)

Conep:xanue Tem (pa3aesioB)

Tema_6.

MHoXecTBeHHAs JIMHEHHAs
perpeccus.

MHoXeCcTBEHHass JIMHEWHas perpeccus. MarpudHoe
omucanue. OmpeneneHne  NapaMeTpoB  YpaBHEHHUS
perpeccun. CtannapTtHas ommnbdka. CTaHaapTHBIC OMIUOKU
K02 puUIMeHToB. WNHTepBanbHbIE OIICHKH
KOA(Q(PHUIIMEHTOB TEOPETUUECKOTO ypaBHEHUS PErPECCHU.
Ananus KauecTBa SMIUPUYECKOTO ypaBHEHUS
MHOKECTBEHHOW  JIMHEWHOW  perpeccun. IIpoBepka
CTaTUCTUYECCKOM 3HAYUMOCTH ko3 purmeHToB
ypaBHeHHUs perpeccun (kputepuii Ctbrofenra). [Ipoepka
o0Iero KayecTBa YpaBHEHHS perpeccuu (KpUTepui
@umepa). IlpoBepka  ycnoBuii  I'aycca-Mapkosa:
MPEOCHUIOK BBIITOJIHUMOCTH MHK. YacTHEIe
KOA((UIIMEHTBI  ANMACTUYHOCTH, WX OIKOHOMHUYECKUI
CMBICIL. CKOppEeKTUPOBAHHBIN kod(urmeHT
JeTePMUHAIIH.

Tema 7.

MHoOKecTBEeHHAs
HEJIMHENHAs PErpecCusl.

Omnpenenenne mapamerpoB ypaBHeHus (Dynkmus Ko66a
— JHyrnaca). [IpoBepka 3HAYMMOCTH KOI(PPHUIMEHTOB U
o0miero KayecTBa ypaBHEHHUS perpeccuu.
[TporHo3upoBanue. WNuTepnperanms MOJTy4YEHHBIX
pe3ynbraToB. YacTHble KOO(PGUIIUEHTHI AIaCTUYHOCTH, UX
SKOHOMUYECKUIN CMBICIL.

Tema_8.

I'erepockenacTHYHOCTS.

Cytb reTePOCKETACTUYHOCTH. IlocaencTBus
reTepOCKENaCTUIHOCTH. OOHnapy-xeHue
TeTePOCKEeIaCTUYHOCTH. [ paduuecknii aHaJIU3 OCTaTKOB.
Tecr T'onadenna — KBanara. Tect panroBoit koppensuuu
CnupmeHa. Mertobt CMSITUYCHUS POOIEMBI
reTepOCKEIaCTUIHOCTH. Wcnons3oBanue MeToaa
B3BEIICHHBIX HAMMEHBIIINX KBAJIPATOB.

Tema 9.

JnHamudeckue MOJIEIIH.
Bpemennsle psbl.

Jlaru B skoHOMMueckux Mozensx. OneHka Moxenei ¢
Jaramu B HE3aBHCHMBIX IIEPEMEHHBIX.
ABTOKOppEISIIMOHHAS byHKIHS. Koppenorpamma.
AHanuTH4YeCKOE  BBIDABHUBAHUE BPEMEHHOIO  pAJla.
ABTOpErpeccuOHHbIE MOJIETH. Onenka
ABTOPETPECCUOHHBIX MOJIETIEN. MoaenupoBanue
BPEMEHHOIO  psga C  CE30HHOM  KOMIIOHEHTOM.
AnnuTrBHAas W MyJIbTUIUIMKaTHBHAas MoJenn. Meton
CKOJIBb3SIILIEH cpenHen OLIEHKU LUKJIAYECKOU
KOMITOHEHTHI. [IporHo3npoBanne ¢ MOMOLIBI0 BpEMEHHBIX
PAIOB.

Tema_10.

CucreMbl  OTHOBPEMEHHBIX
KOHOMETPUYECKHX
YPaBHEHHIA.

Onpenenenue CHCTEMBI OJTHOBPEMEHHBIX
SKOHOMETPUYECKUX ypaBHEHHH. COCTaBISIONINE CUCTEMBI
ypaBHenuid. CTpykTypHas ¢opma moaenu. CMEmEHHOCTh
U HecocTosATenbHOCTH oneHok MHK s cucremsr
OJTHOBPEMEHHBIX  ypaBHeHuiu. [lpuBeneHnas dopma
monenu.  Ilpobnema  uneHtudukanumu.  Kpurepuit
uneHtuumupyemoctT  Mozaenud. KocBeHHBI — MeTox
Haumenblnx kBagapatoB (KMHK). JIByxmaroseiit MeTos
HAaUMEHBIINX KBAJPaTOB ISl CBEPXUJIECHTHUPUIUPYEMBIX
CUCTEM.




Ne ni/n

HaunmenoBanue Tem
(pa3nesioB)

Conep:xanue Tem (pa3aesioB)

Tema 11.

ABTOKOppEISLHS.
QDUKTHBHBIE NEPEMEHHBIE B
PETPECCUOHHBIX MOJIEIISX.

Cyrp ¥ mnpuuuHbBl aBTOKOppersiiuu. [locnmencTBus
aBTOKOppermsiuuu.  OOHapy)XeHHE  aBTOKOPPEISLHH.
I'padmueckuit meron. Meron psgoB. OOHapyx)eHUE
aBTOKOPPEIALUH IIEPBOr0 MOPsAKA C TOMOIIBIO KPUTEPUS
Hapbuna — VYorcoma (DW). Mertoasl ycTpaHeHuUs
aBTOKOpPpENALUHU. YCTpaHEHHE aBTOKOPPESIIMM METOI0M
PErpecCHOHHBIX npeoOpa3zoBaHMMA. Heo0xoaumocTthb
UCIOJb30BaHUS (PUKTUBHBIX IEepeMEHHbIX. Mojenu
ANCOVA. CpaBrenue aByx perpeccuid. Mcnonb3oBanue
(GUKTUBHBIX  IE€PEMEHHBIX B  CE30HHOM  aHaJu3e.
@DuKTHBHAs 3aBUCUMAs NIEPEMEHHAS.

Tema_12.

JmHaMuyeckue
SKOHOMETPHUUECKUE
MOJICIIH.

OcHOBHBIE KJIacChl MOAeNel. DKOHOMETpUUECKas MOJIENb
¢ pacnpeneneHHbIM JIaroM. OCHOBHBIE IPUYMHBI HATUYHS
naroB. MyneTuiuKaTopel. JMHaMUYEeCKHEe MOJEIU C
MIOJINHOMHMAJIBHO ~ PACHpEleeHHBIMU  JIaraMu  AJIMOH.
Anroput™m Merosa AJIMOH.

@opMBbI TEKYIIETr0 KOHTPOJIS H IPOMEKYTOYHOH ATTEeCTAIMH:

1. B xome peamuzanuu AUCIUTUIMHBI HUCIIOIB3YIOTCS CICAYIONIHME METOABl TEKYIIETO KOHTPOJIS

YCIIEBAEMOCTH O0YJarOIINXCS:

v/ - Ipu TIPOBEICHUH 3aHSITHH JEKIIMOHHOTO TUIIA: TECTUPOBAHHUE, OTPOC;

v’ - [IpH TIPOBEICHUH MPAKTUIECKUX 3aHATHI: YCTHBIN OIMPOC, PEIICHUE 3a/1ad,

TECTUPOBAHUE, KEUC — 3a/1aUH.

2. [IpomexyTouHas aTTecTalus MPOBOJAUTCS B OopMe: IK3aMeHa.

Texymias arrectanus 1Mo AUCHUILUINHE «DKOHOMETPHUKA» MPOBOIUTCS B (hOpME OLIEHKH M aHAJIH3a

pE3yNIbTaTOB BBIMIOJIHEHUS CTYJEHTaMH MPAKTUYECKUX 3aJaHUN, KOHTPOJBHBIX PAabOT U TECTOB IIO

COOTBETCTBYIOIIUM TeMaM Kypca.

OcCHOBHAA JJUTEPATYPA:

1. Enuceesa N.U. u ap. OxoHomerpuka. — M.: ®uHaHCHI U cTaTUCTHKA, 2013.

2. Tlpaktukym o skoHomeTpuke: Yueb. [locodue / N.W. Enuceesa u ap.; [lox pen. N.W. Enuceesoit. —

M.: ®uHaHCH U cTaThcTHKa, 2013. — 192 c.

3. Kpemep H.III., ITytko b.A. Oxonomerpuka. — M.: OHUTHU-JAHA,2012.
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