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Mecrononoxenvie: BUY - hnnman

PAHXurC
[NaBnoBuY: &z
ABTOP: KaH[. pu3.-MaT. HayK, JOLUEHT Kadeapbl HHPOPMAIIMOHHBIX CUCTEM U MaTEMaTUYECKOT0 MO/Ie-

nupoBanus CaBymkul A.1O.

Koa n HauMeHOBaHMe HATIPABJIEHUS NOATOTOBKH, poduas: 38.03.01 Dxonomuka, npoduis «DPu-

HAHCBI 1 KPEAUT»

KBaandukanus (creneHb) BLIMYCKHUKA: OaKaaaBp

@®opma 00yUeHHS: OUHAs, 3a0YHAS

Ileab 0cBOEHUS ANCHUILIMHBI: CPOPMUPOBATH KOMIIETCHIIUIO — CIIOCOOHOCTH OCYIIIECTBIIATH COOp, aHa-

3 1 00pabOTKyY NaHHBIX, HEOOXOAUMBIX JUTSI pelIeHHsI MPO(heCCHOHABHBIX 3a/1a4. B paMkax ykazaHHOU
KOMIIETEHIIMH: (pOpMUPOBaHHE METOAOJIOTUU U METOJUKH IIOCTPOCHUS U IPUMEHEHHS SKOHOMETpHUYe-
CKHMX MOJEJIEH Ul aHAJIM3a COCTOSHUS U OLEHKH IIEPCIIEKTUB PA3BUTHUSL DKOHOMUYECKUX CUCTEM B YCIIO-

BUSIX B3aMMOCBS3EH MCKAY UX BHYTPCHHHUMU U BHCIIHUMUA (baKTOpaMI/I.

ILJAH KYPCA:

HaumenoBanue Tem
Ne ni/m Conep:xanue TeM (pa3esoB)
(pa3nesoB)

Hcropuueckas cnpaBka. DKOHOMETPUKA KaK
(hyHIaMeHTalIbHAs OCHOBA COBPEMEHHOTO DKOHOMHU-
yeckoro oopa3oBanus. OCHOBHBIE ATAITbl 3KOHOMET-
PUYECKOTO MOJECTUPOBAHUS. DKOHOMETPUKA U €€
CBSI3b C 5KOHOMHUYECKOH Teopueil. Metonosorus
SKOHOMETPHUECKOTO UCCIIETOBaHNS. DKOHOMETPUKA
U €€ CBA3b C 3KOHOMHUYECKOI Teopueil. Ha kakue
BOIIPOCHI TIO3BOJISIFOT OTBETUTH IKOHOMETPUUICCKHE
METOLI. MoIesn CBSI3M M MOJIETN HAOIIOICHMIA;
SKOHOMETPHYECKAsI MOJIeIb, TIOJ00paHHasT MOJIEITb.
Twunel TaHHBEIX ¥ Mojienel. McTouHNKH cTaTHCTHYC-
CKHUX JIJAHHBIX.

Tema 1. BBejieHre B 9KOHOMETPHKY.

bazoBrie nousATH Teopun BeposiTHOCTeH. Ciy-
yaifHas BeITUYMHA. 3aKOHBI PACIPEeIICHUs ClTydai-
HbIX Bean4uH. [Tonmron. I'ucrorpamma.

DKCKypC B TEOPHUIO BEPOSITHOCTEH U
MAaTe€MAaTUYCCKYIO CTAaTUCTUKY.

Tema 2.

O6paboTka craTucTHUecKOl HHPOpMAIIK IPH
pabote ¢ TabnuuHbM poreccopom MS Excel. Oc-
Tewma 3. Cratuctuka B MS Excel. HOBHOH CTaTHUCTUYECKUM HHCTpyMeHTapuid. [lounck
pemienus. AHanu3 ganabix. OnrcaTenbHas CTaTh-
CTHKA.

3amadya 0 MUHUMaJIbHOM PUCKE IIPU UHBECTH-
poanuu. [logbop mapamerpa. CoBMecTHOE pacnpe-
Jenenne. MapruHajabHbIE 3aKOHBI PACHIPE/ICIICHHUS.
Kosapuanms. Koaddunment koppensiumu.

Tewma 4. JIByMepHBIE ClTydaliHble BEIUYHHBI.




Ne i/

HaunMeHoBanue TeM
(pa3zaesioB)

Conep:xkanue Tem (pa3esioB)

Tema 5.

Br16opounbIii aHaMH3.

Bri6opounsIii MeTox HaOoAeHMS. | eHepab-
Hasl ¥ BBIOOpOYHas COBOKYMHOCTU. OCHOBHBIC BUIBI
BbIOOpOK. PenpesentaruBuas BeiOopka. CTaTucTH-
gecKoe pacrpezesieHne BEoopkn. OCHOBHBIE ITOKA-
3aTeJ BEIOOPOYHOM COBOKYITHOCTH. BaprannoHHbII
paa. I'padudeckoe npeacTaBieHNe BapUAOHHOTO
psana. [lomuron. ['ncrorpamma. Beibopounsie xapak-
TEPUCTUKH CTATUCTUIECKOTO pactpereeHus. Boi-
0opounas cpenuss. Beibopounas nucnepcus. Brioo-
pOYHOE cpeqHeKBaIpaTHIecKoe oTkIoHeHue. Koad-
(umment Bapuanuu. Mona. Mennana. Ctatuctude-
CKHE OIIEHKU IapaMeTpoB pacmpeneneHus. Toueu-
HbIE OLIeHKH. KauecTBO TOYEUHBIX OLIEHOK: COCTOSI-
TEITHLHOCTH, HECMETIEHHOCTD, 3 (PeKTUBHOCTE. Omu-
caTellbHasl CTATUCTHKA.

Tema 6.

Craructuueckast IpoBepKa TUIoTe3.

Bri6opounsiii ananu3. ToueuHbIe OICHKU H UX
CBOMCTBa. MIHTEpBaIbHBIE OIIEHKH. AJITOPUTM MPOBEP-
KM CTaTUCTU4ECKOU rurnore3bl. HyneBast u KOHKypH-
pyromas ranoTe3sl. Beidop kpurepus. Ommbka mep-
Boro poaa. Ommubka BToporo poaa. Kpurtnueckas
00J1acTh. YpOBEHb 3HAUMMOCTH KPUTEPHSL.

Tema 7.

OCHOBBI KOPPESILIMOHHO-
perpeccuoHHoro asainusa. Mogeins nap-
HOH JINHEWHOH PErpecCHH.

Koppensauunonnoe nozie. BzauMocBs3u 3K0HO-
MUYCCKUX IEPEMCHHBIX. CYTL KOppCIAIIUOHHO —
PETrPECCUOHHOr0 aHanu3a. [IBe OCHOBHbIE 3aJa4u
KOpPEJLIMOHHOTO aHan3a. Mozenb napHou Ju-
HEWHOH perpeccun. Perpeccus mo Merony Hau-
MEHBIIUX KBaApaToB. IIpennoceuiku MeToaa Hau-
MEHBIIHNX KBapaToB (Teopema ["aycca — MapkoBa).
[TapameTrpu3zanus IMHEHHONU PErPECCUOHHON MOJIE-
mu. CucteMa HOpMaJbHBIX YPaBHEHUHN IS OIIpeie-
JICHUA IMapaMETPOB SMIIMPUUYCCKOI'O0 YPAaBHCHUA pET-
peccun. [IpoBepka KauecTBa ypaBHEHUS PETPECCUM.
AHanm3 TOYHOCTH OTPeIeIIeHUs OIICHOK KO3 HIIH-
eHTOB perpeccuu. [IpoBepka rumnoTe3 OTHOCUTENHHO
KO3 PHUINEHTOB JUHEHHOTO YPaBHEHHUS PErPECCUU.
WnTepBanbHble OLICHKH KO3 QUIIMEHTOB JIMHEHHOTO
ypaBHEHUS perpeccuu. JJoBepuTesibHbIe UHTEPBAIIbI
JUTSE 3aBUCUMOI iepemenHoit. [IpoBepka ob1ero
KayecTBa YpaBHEHHS perpeccuu, KodQQpUuueHT au-
HeitHo# koppensiuu [Iupcona. [Iporuos. Onenka
IPOrHO3a.




Ne i/

HaunMeHoBanue TeM
(pa3zaesioB)

Conep:xkanue Tem (pa3esioB)

Tema 8.

JIN.

Henunelinble perpeccuoHHbIE MOJIC-

Henmneiinas perpeccusi. CBsi3b ABYX cirydaii-
HBIX BennuuH. DakTopHas UM He3aBUCUMAs U pe-
3yJNbTaTUBHAS WM 3aBUCUMAs CITy4YaiiHbIC BEINYH-
HbI. CTaTUCTHYECKas 3aBUCUMOCTH €€ Pa3HOBH/I-
HOCTP — KOPPEJSAIHOHHAs 3aBUCHMOCTh. Koppems-
nuoHHOE mosie. BeibopouHas perpeccus 1 BEIOOpOY-
Has TUHUSA perpeccuu. Hemmuelinas (KpUBOJIMHEH-
Has perpeccus). Henmuuetinas perpeccus. Jlorapud-
Mu4deckue (Jior-nuHerinsie) Monenu. [lomynorapud-
Mudeckue monenu. ObpaTtHas Moaenb. CTenmeHHast
mozenb. [TokazarensHas Moaenb. [IpeoOpazoBanme
CIly4aifHOTO OTKJIOHEHHsI. Be1Oop hopMBbl MOAETH.
[Ipobnemsl cnenndukanyuy. Jlnneapuszamnus Moieny.
Metoa HanMeHbIIUX KBanpatoB. Koaddumment me-
TepMHUHAITIHN KaK Hanboee 2 (eKTUBHAS OIICHKA
a/ICKBaTHOCTH PETPECCHOHHON MOJIENH, Mepa Kaue-
cTBa ypaBHeHus perpeccurl. KoaddunuenTst sma-
CTUYHOCTHA. DKOHOMHUYECKOE MCTOJIKOBAaHHE.

Tema 9.

cu.

MHoecTBEHHas JIMHEHAs perpec-

MHoxecTBeHHas TMHEWHas perpeccus. Mat-
puuHoe onucanue. OnpeaeneHue napaMeTpoB ypas-
HeHus perpeccun. CtangapTHas ommnoOka. CTaH-
JapTHBIE OMUOKHU K03 duimeHToB. IHTepBabHEIE
OLIEHKH KOO PHUIMEHTOB TEOPETUIECKOTO ypaBHE-
HUS perpeccuu. AHaJIN3 KayecTBa SMIMPUIECKOTO
YpaBHEHUS] MHOKECTBEHHOM JIMHEHHON perpeccumu.
[IpoBepka craTUcTHUECKOM 3HAUMMOCTH K03 duiu-
€HTOB ypaBHeHUs perpeccu (Kkpurepuit CtbroieH-
ta). [IpoBepka ob1miero kadecTBa ypaBHEHHS perpec-
cum (kputepuii Gummepa). [Iposepka ycnosuii ['ayc-
ca-MapxkoBa: peanocslIoK BeimoaHuMoct MHK.
YacTtHble KOAQPUINEHTHI 3IACTUYHOCTH, UX SKOHO-
Mu4ecKuil cMbIcit. CKOPPEKTUPOBAHHBINA KOG PUIIH-
€HT JIeTepMHUHAIINH.

Tema 10.

MHoxecTBEeHHAs! HEIMHEWHAS Per-

peccusl.

Onpenenenune napameTpoB ypaBaeHus (DyHK-
st Ko66a — Jlyrnaca). [IpoBepka 3HaYUUMOCTH KO-
3¢ HUIMEeHTOB U 00IIIero KauecTBa ypaBHEHHS Per-
peccun. [Iporuo3uporanue

Tema 11.

I'erepockenacTUUHOCTD.

CyTs rerepockenacTuaHocTu. [locaeacTus re-
TepockenacTuayHocTH. OOHapyKeHUe reTepocKeia-
ctryHoCTH. ['padmueckuii ananmu3 octatkoB. Tect
TlNonndenna — Keanuara. TecT paHroBoii KOppesiun
Crmpmena. MeTopl CMSTYEHHUS IPOOIIEMBI TETEPO-
ckemacTuyHocTH. Mcnonp3oBaHne METOIa B3BEIIEH-
HBIX HANMEHBIIIUX KBaJ[PATOB.




Ne i/

HaunMeHoBanue TeM
(pa3zaesioB)

Conep:xkanue Tem (pa3esioB)

Tema 12.

HJunamuueckue Monenu. BpemeHnHbie

pAAbL

Bpemennoii paa. CToxacTH4eCKui CITyqaiHbIH
npouecc. CTanioHapHbIe BPEMEHHBIE Psiibl. ABTO-
KoppensiuonHas pyHkuus. bensrit mym. [Ipoepka
Ha rayccoBckuii 6enbii mrym. MA(q). Omeparop 3a-
nazaeiBaang. MA(1). UaerTudunmpyemMocTs, ycio-
Bue oOpatuMoctu. JInneitnbie mponecchl. Pasmoxe-
Hue Bonbaa. [Ipumepsl cTalilmoHapHBIX BPEMEHHBIX
psinoB B skoHoMuke. [Iporiecc AR(p), ycioBue cta-
nroHapHocTH. [IpencraBieHre B BUAE CKOJIB3SILEr0
cpenHero OeckoneyHoro nopsinka. MA(Q) — ycioBue
00paTHUMOCTH — MIPE/ICTAaBICHNE B BUJIE TIpoIiecca
aBTOperpeccun OeckoHeyHoro nopsiaka. Heodpatu-
MelIit iporiecc MA(1). IIpouecc aBTOperpeccuu, Ha-
YHUHAIOIIUNCS B ONPEICIEHHbIA MOMEHT BPEMEHHU,
BBIXOJT Ha CTAOMITBHEIN pexkum. Koppemorpamma
nporecca AR(p). Ypasuenus FOma-Yokepa. Moaenu
ARMA, ycioBue cTanMoHapHOCTH, pobiiema 00-
X MHOXKuTenel. Monemn ARMA, yanuTteiBatorye
CE30HHOCTb.

Unentndukanms craoHapHOH MoIenn
ARMA 110 aBTOKOPPESLUOHON U YACTHOU aBTO-
KOppesimuoHHON GyHKImsIM. Tabnuip! moBeaeHus
KoppesorpamMm. BeibopouHnas koppenorpamma. Ip-
TOMUYHOCTh. KpuTepun [uist MpoBepKH PaBEHCTBA
HYJIIO aBTOKOPPEISILIUI U YACTHBIX aBTOKOPPEIISILIIA.
[Ipencrasnenue u npumenenre Q-rectos bokca-
[Mupca u JIptonra-bokca At rpymitbl BEIOOPOYHBIX
ABTOKOPpEISLUH.

Metononorus bokca-/I)xenkunca. OLieHuBaHUE
crarmoHapuoit monenu AR(p). OnenuBanue cra-
nnonapHoi mosienn MA(q). OnieHrBaHHe CTaAO-
Hapaoit ARMA(p,q). lnarnoctrka onieHeHHOH MO-
nenmu. Beibop Mozenu, oOCHOBaHHBINM Ha WHPOPMAITH-
OHHBIX KpuTepusx. [[porHo3upoBane Ha OCHOBE
rofoopaHHON MoJienu. PerpeccnoHHbIN aHamu3 He-
CTaIlMOHAPHBIX BPEMEHHBIX PSIOB.

Tema 13.

Cucremnl OJHOBPEMCHHbBIX 5KOHOMCT-

PHUYECKHX YPAaBHEHHUI.

Onpenenenne CUCTEMBI OTHOBPEMEHHBIX SKOHO-
METPUUYECKUX YpaBHEHUI. COCTaBISAIONINE CUCTEMBI
ypaBHeHuil. CtpykTypHas ¢popma mogenu. CMmemén-
HOCTB U HecocTogTeIbHOCTE orfeHok MHK i1t cuc-
TEMBI OTHOBPEMEHHBIX ypaBHeHUH. [IpuBenennas
thopma monenu. [Ipobnema naentndukanuu. Kpu-
Tepuii UACHTUUIUPYEMOCTH Moieu. KocBeHHbIN
MeTo] HauMeHbImx kBaapaToB (KMHK). /IByxma-
TOBBIN METOJI HAUMEHBIINX KBAPATOB JUIS CBEPX-
UACHTUPHINPYEMBIX CHCTEM.

Tema 14.

MYJ'ILTI/IKOJ'UII/IHCapHOCTB.

Hapymienue npennochliok perpecCHOHHOIO
aHainm3a. MynpTrkomumHEeapHOCTh. CyTh, TOCIEACT-
BUs1, OOHAPY)KEHHE U METOJbl YCTPAHEHHUSI.




HaumeHoBaHue TeM
Ne n/m Conep:xkanue Tem (pa3esioB)
(pa3zaesioB)

CyTb 1 mpu4uHBI aBTOKOppeuy. [locnenct-
BUs aBTOKOppersinnu. OOHapyKeHHe aBTOKOpperIs-
uun. ['paduuecknii meron. Meron psanos. O6Hapy-
Tema 15. ABTOKOppEISILUSL ’KEHHE aBTOKOPPEJILIUH TIEPBOTO MOPSIKA C TIOMO-
meto kputepus Jlapouna — Yorcona (DW). Metozsr
yCTpaHEeHHs aBTOKOPPEISIIKHU. Y CTpaHEHHE aBTOKOP-
PEIISIIIE METOJIOM PETrPECCHOHHBIX Pe0Opa30OBaHUH.

Heo6xoaumMocTh HCTIONb30BaHUST (PHKTHBHBIX
nepemeHnbix. Mogenu ANCOVA. CpaBHeHme AByX
perpeccuii. cnons3oBanne QUKTUBHBIX NIEpEMEH-
HBIX B CE30HHOM aHaim3e. Moenn OMHapHOTO BEI-
6opa. HemocraTku TuHEHHONW BEepOsITHOCTHOM MoIe-
71, TIPOOUT-MOZEIb, JTOTUT-MOIeNb. Moienn MHO-
YKECTBEHHOTO BBIOOpa. MoJIeNb yIopsII09eHHOTO
MHOKE€CTBEHHOTO BbIOOpa. Moemnu ¢ ieH3ypupo-
BAHHOW 3aBUCUMOM NEPEMEHHOM.

DUKTHUBHBIC TNCPEMCHHBIC B pECrpecCcu-
OHHBIX MOJCIIAX.

Tema 16.

OcHOBHBIE KJIacChl MOieed. DKOHOMEeTpHUYe-
CKasi MOZIEJb C pacrpenesieHHbIM JaroM. OCHOBHBIE
MIPUYMHBI HAM4YKSA J1aroB. MynbTunnukaTopsl. u-
HaMHYECKHE MOJEIH C TIOJIMHOMHUAIILHO pactpeie-
JICHHBIMU JlJaraMu AJIMOH. AJITOPUTM MeTona AJl-
MOH. PerpeccroHHble MOJENH I HaHETbHBIX J1aH-
HBIX, cOanaHcupoBaHHbIe MaHenu. Mojenb ¢ GUKCcH-
poBaHHBIMH 3 dhekramMmu. Mojaenb co ciiydaiiHbIMU
a¢dexkramu. Beibop Mexay Monenpo ¢ GuKCupo-
BaHHBIMH 3 (EeKTaMU 1 MOJIETIBIO CO CITy9alHBIMU
s pexTamu.

JuHaMudecKkrue SKOHOMETPUIECKHE
MOJIENH.

Tema 17.

DopMBbI TEKYIIEr0 KOHTPOJIS M MIPOMEKYTOUYHOM aTTECTALIMM:

[TpomesxyTouHas aTTecTanus IpoBoaUTCs B popme: 3aueTa (5-cemectp), sk3amena (6-cemectp).
Texymias arrecTarus Mo AUCHUILTHHE « DKOHOMETPHKa» MPOBOAUTCS B (hOpME OLEHKH M aHAIIu3a
PE3yNbTATOB BBIMIOIHEHUS! CTYACHTAMU MPAKTHUYECKUX 3aJaHUN, KOHTPOIBHBIX PadOT U TECTOB MO COOT-

BETCTBYIOIIMM TEMAM Kypca.
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