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AHHOTaIus paboyeit mporpaMmbl JUCITUTUTHHBI

«IKOHOMETPHKAY.

Kon w HamMeHoBaHume mporpamMmbl  moarotoBku, mnpodums:  38.03.01
«OkoHOMUKA», DUHAHCHI U KPEIUTY.

KBamudukanus (cTernenp) BRITyCKHAKA: OaKaIaBp.

®opma 00ydeHHsI: OUHAs

Llenp oOCBOEHUS JUCHUIUIMHBI: CHOPMUPOBATH KOMIIETCHIIMIO B 0OJacTH
CIIOCOOHOCTH MPUMEHSITh IKOHOMETPUUYECKHE METOMABI JJIS PEIICHUS MPUKIATHBIX

3ajad4.

Coz{epmaHHe JUCIHUITIINHBI

Tema 1. DxoHOMETpHUKA U €€ CBSA3b C IKOHOMUYECKOU Teopueil. Meronomnorus
SKOHOMETPHUUYECKOIO UCCIIENOBAHMS. THUIIBI 3KOHOMUYECKUX JTAHHBIX.

DKOHOMETPHUKA U €€ CBSA3b C IKOHOMUYECKOM Teopueil. Ha kakue BOIpocCsl
IIO3BOJIIFOT OTBETUTh SKOHOMETPUUYECKUE METOABL. MOAENM CBA3U U MOJEIIN
HaOIIOACHUI; PKOHOMETPUIECKasi MOJIeNb, ToJo0OpaHHas MOAeNb. THUIIBI JaHHBIX U
Mozenei. ICTOUHMKY CTaTUCTUYECKUX JTaHHBIX.

Tema 2. Mogneinb mapHO JUHEHHON perpeccud. MeTol HAMMEHBIINX KBAIPaTOB.
Teopema I'aycca-MapkoBa.

Teoperndeckas u BeIOOpOUHas perpeccusi. iuTepnperanys c1y4yaifHOTO dieHa.
JInHENHOCTh perpeccuu 1o NEPEMEHHBIM U apameTrpaMm. MeTo HanMEHbIINX
kBagpaToB (MHK). CoiictBa MHK onenok mapamerpoB moaenu. ['eomerpuss MHK.
[Ipeamnonoxenus MeTo1a HAMMEHBIIUX KBaApaToB U Teopema ['aycca-Mapkosa.
Bri6opounoe pacnpenenenne MHK ouenku.

Tema 3. IIpoBepka runote3 B MOJIeNM ApHOU JIMHEWHOM perpeccuu. Brioop
“Haunyuieir” monenu. Hapyuenue npennocbuiok TeopeMsl ['aycca-Mapkosa.
Perpeccus 63 cBOOOIHOTO UJieHa.

[IpoBepka cTaTUCTHUECKUX TUIOTE3 O KOAP(UIIMEHTAX PETPECCUU U IOBEPUTEIILHbIE
UHTEpBabL. J[ByCTOPOHHKE U OHOCTOPOHHME runoTte3sl. Perpeccus ¢ OnHapHoii
oOBscHsIONIeH nepeMeHHoN. Kputepun kauecTBa npuOIMKeHUs JaHHBIX MOJIETBIO U
UX MCIOJIb30BaHUE Uil BBIOOpa Mojenu. HapyieHus: mpennonoxeHuil TEOpeMbI
IMaycca-MapxkoBa (reTepockeJacTHUHOCTh, ABTOKOPPEITUPOBAHHOCTD) U UX
nocneacTBUA. MeToibl «00pbObD) C HAPYIICHUSIMU TIPEITOIOKEHUN TEOPEMBI
INaycca-MapxkoBa. Mcnosib30BaHME OLIEHEHHON MOJIEIH 1711 IPOrHO3UPOBAHUS.



Tema 4. Monenbs MHOXkecTBeHHOM JInHENHOU perpeccur. MHK. Teopema I'aycca-
Mapxkosa. [IpoBepka BBITTOTHEHUS CTaHIAPTHBIX MPEIOI0KEHUI 00 OMIMOKax B
JUHENHOM MOJeNN HaOMIoACHU.

Cwmelnenue r3-3a NponyieHHON nepeMeHHon. MoJielb MHOKECTBEHHOW JIMHENHOU
perpeccuu. OLieHKa HaUMEHBIIUX KBaIpaToB. [IpeanonoxeHrs MeTo1a HAUMEHBIITUX
KBAQJPaTOB JJIsl MOJIEJIM MHO>KECTBEHHOU JINHEWHOMN perpeccuu u teopema l'aycca-
Mapxosa IIpoBepka Boinonnenus npeanonoxennii MHK. Hapymenns
MIPEeANoI0KeHN TeopeMbl ['aycca-MapkoBa (reTepoCKe1acCTUIHOCTD,
MYJIbTUKOJIJTMHEAPHOCTh, aBTOKOPPEIUPOBAHHOCTD ), UX MOCIEACTBUS U METOIbI
«00opbOB» ¢ HUMH. KpuTepun kauecTBa NpUOIMIKEHUS TaHHBIX MOJEIIBIO
MHO>XECTBEHHOU JIMHEHHOMN perpeccuu U uX UCIOIb30BaHUE JJI BHIOOpa MOJIEIH.

Tema 5. [IpoBepka runore3 U CTATUCTUYECKUE BBIBOABI B MOJIEIIN MHOKECTBEHHON
JIMHEUHON PErPECCUH.

[IpoBepka rurnoTe3 v JOBEpUTENbHbIE HHTEPBAJIBI I OTHOTO K03 duimeHTa.
[IpoBepka COBMECTHBIX TUIIOTE3. TECTUPOBAHNE OTPAHUYCHUS, BKIFOUAIOIIETO
HECKOJIBKO K03 duuneHToB Mojaenu. TectupoBanue crnenupuKail MOJAEIH
MHO>KECTBEHHOU JINHEWHOW PETPECCHUH.

Tema 6. HenmHelHbIE pErpecCHOHHBIE MOEIH.

O6mur1as crparerust MOAENUPOBaHUs (PYHKIIMM HETUHEHHOM perpeccun. Bumb
HenrHenHocTy. [lapHas HenuHelHas perpeccus. Bzanmonencreue Mexay
HE3aBUCUMBIMU IIEPEMEHHBIMU.

Tema 7. OHGHKa HCCH@HOB&HHﬁ, OCHOBAHHBIX HA MHOXKE€CTBEHHOM perpeccuu.

BHyTpeHHss 1 BHEIIHSI 000CHOBAHHOCTH HccieoBaHus. CMelleHue u3-3a
IIPOINYIIEHHBIX IEPEMEHHBIX, CMEIICHNE U3-3a OLINOOK U3MEPEHUS OOBSICHSIOIINX
IepEMEHHBIX, OTCYTCTBYIOIINE JaHHbBIE, CMEIICHUE U3-3a 0TOOpa HAOIIOAEHHH,
HempaBuiIbHas cneruukanys GyHKIMOHAIBHON (hopMbl perpeccuu. B3anmHoe
BJIMSIHME NTepeMEHHBIX. CUCTEMBI OTHOBPEMEHHBIX YpaBHEHUU. CTpyKTypHas U
npuBesieHHas GopMbl. DK30TE€HHbBIE, SHOTEHHbIE, PEAOIPEIEICHHbIC TIEPEMEHHBIE.
NnenTuguuupyeMocTs OTAEIbHBIX YpaBHEHUM CTPYKTYpHOH popmbl. OnieHnBaHue
CHCTEMbI OJTHOBPEMEHHBIX YpaBHeHH. BHyTpeHH:Is1 1 BHELITHSS 000CHOBAHHOCTh MPU
MIPOrHO3UPOBAHMH 10 MOAENU perpeccuu. [IoHsATHE 0 METOe HHCTPYMEHTAIBHBIX
[IEPEMEHHBIX.

Tema 8. CraunonapHbsle BpeMeHHbIe psaabl, Monenu ARMA.
Bpemennoit psa. CroxacTudueckuid cirydaiiHelil nmpouecc. CranuoHapHbIe BPEMEHHBIE
psansl. ABTOKOppernsunoHHas ¢GyHkiusa. bensiit mrym. [IpoBepka Ha rayccoBCKuid

OeJbIil IIyM.

MA(q). Oneparop 3ana3znbiBanus. MA(1).



Nnentuduuupyemocts, ycioBue oopatumoctu. JInneinsle nmpouecchl. Paznoxenue
Bosnbna. [Ipumepbl cTalmOHApHBIX BPEMEHHBIX PSA0B B SKOHOMHUKE.

[Ipouiecc AR(p), ycnoBue cranmonapuoctd. [IpeacraBienne B BUae CKOIB3SIIETO
CpelHero 0ECKOHEYHOro MopsaKa.

MA(q) — yciioBue o0paTUMOCTH — TIPEICTABICHUE B BHJIE MTPOIECCA aBTOPETPECCUH
6eckoneunoro nopsinka. Heooparumsiii mporiecc MA(1). Iponiecc aBToperpeccun,
HAYMHAIOIINIICS B ONpeeIeHHbI MOMEHT BPEMEHHU, BBIXO/] HA CTAOUIIBHBIM PEXKUM.
Koppenorpamma nponecca AR(p). Ypaaenust FOna-Yokepa. Monenu ARMA,
YCJIOBHE CTAIlMOHAPHOCTH, IpobIeMa o0mux MHOKuTeaeH. Monenmn ARMA,
YUUTHIBAIOIINE CE30HHOCTD.

WNnentuduxanus craiponapHoit Mmogenu ARMA 1o aBTOKOpPPENSIIIMOHON U YaCTHOM
aBTOKOppensAMoHHON pyHKIHsAM. Tabauis moBeaeHUs Koppeiaorpamm. Beibopounas
Koppesorpamma. DproaguqHoctb. Kputepuu 1 MpoBEpKU paBEHCTBA HYJIIO
aBTOKOPPEJSALUI U YaCTHBIX aBTOKOppensuuid. [IpencraBnenue u npumenenne Q-
tecToB bokca-ITupca u JIstonra-bokca st rpymnmbl BHIOOPOUYHBIX aBTOKOPPETISIIUH.

Mertononorus bokca-/I)xenkuaca. OnennBanue ctainoHapHoi moaenu AR(p).
OuennBanue crarmoHapHon mojenu MA(q). OlieHuBaHue CTalMOHAPHOM
ARMA(p,q). Anarnoctuka oreHeHHOM Moenu. BeiGop Moeny, OCHOBaHHBIN Ha
nH(pOPMAIIMOHHBIX KpuTepusix. [[porao3upoBanue Ha OCHOBE MTOAO0OPAHHON MOCIIH.

Tema 9. Hecranmonapusie BpeMeHHbI€ psiabl. aeHTuduKanms crauuoHapHbIX U
HECTalIMOHAPHBIX PsIIOB B pamkax Mozeneit ARIMA.

Hecraunonapusie psasl. [Iponecc, craiimoHapHblii OTHOCUTEIBHO
JNEeTepMUHUPOBAHHOTO TpeHaa. Crtoxactuueckuit Tpena. TS u DS psaael. Moagenu
ARIMA.

Kpurepun Juku-®Oynnepa. Pazputue n winmoctpanus tecra Jukn-Oyinepa n
pacmmpenHoro tecra Jluku-dyiepa Ha HATUYKME €AUHUYHOTO KOPHSI.
UyBCTBUTEIBHOCTh K HAJTMYHUIO JETEPMUHUPOBAHHBIX PETPECCOPOB. F-CTATUCTUKH.
KBagpatuunsiii pesn. Kparasle kopau. MHOroBapruaHnTHas poueaypa.

Hpyrue xpurepuu. [lonstue o tecre @umnunca-Ileppona. [lonsarue o tecre
Kwiatkowski, Phillips, SchmidtandShin (KPSS, 1992) na cranmonapHoCTb.

[Tonsarue o recre DF-GLS, paspa6orannoro B Elliott, Rothenberg, andStock (1996).

Uccnenosanue npobiemM, BOSHUKAIOIMIKMX MMPH TECTUPOBAHUH HA €IMHUYHBIA KOPEHb
(xputrka Henwscona u [Tnoccepa (NelsonandPlosser (1982)) TecToB Ha e TMHUYHBIN
KopeHb). MccrenoBanre HEKOTOPHIX TECTOB HA €AUHUYHBIN KOPEHB MTPH HATUINHU
cTpykrypHoro casura. [lonsitue o trecrax Ileppona u 3uBora-OHaproca Ha
€AMHUYHBIA KOPEHb MPU HATMYUU CTPYKTYPHBIX CABUTOB B NaHHBIX. [loHsATHE O
CE30HHBIX €AUHUYHBIX KOPHSIX.



4. Marepuaibl TEKyLIETr0 KOHTPOJIS YCIIEBAEMOCTH oOyJaromuxcsa u GpoHA
OIICHOYHBIX CPEJICTB MPOMEXKYTOUHOMN aTTECTAIIMH 110 JUCITUTUINHE

4.1. Tekymuii KOHTPOJIb YCIIEBAEMOCTH

4.1.1. ®opmMbl TEKYIIETO KOHTPOJIS YCIIEBAEMOCTH

Tema (pazmen) MeToapl TEKYIIET0 KOHTPOJIS YCIIEBAEMOCTH

Tema 1. DKOHOMETpPHKA U €€ CBSI3b C SKOHOMHUYECKON TEOPUEH.
MeTtoa0510rust 5KOHOMETPUYECKOTO UCCIEA0BaHUs. THITbI

SKOHOMHYECKUX JaHHBIX. KoymmokBruym

Tema 2. Mognesnb mapHOW TMHENHON perpeccu. MeToJ HAaMMEHbIINX
kBajapatoB. Teopema ["aycca-MapkoBa. KoutponbsHas padora Komnoksuym
Tema 3. [IpoBepka runore3 B MOAEIN MAPHOW JTUHEMHON PErPECCUH.
Br16op “namnyunieit” mogenu. Hapyuienue npenochuiok TE€OpeMbl

INaycca-MapxkoBa. Perpeccus 6e3 cBoboHor0 uneHa. KonrponbHas pabora
Komnoksnym

Tema 4. Monenb MHOKECTBEHHOM JTMHENHON perpeccun. MHK.
Teopema ['aycca-MapkoBa. [IpoBepka BBITIOJHEHUS CTAaHAAPTHBIX

MPEANOI0XKEeHNN 00 omubOKax B TMHEHHON Moaenu HabmoaeHuil. KontponbHas
pabora KomnokBuym

Tema 5. IIpoBepka runoTe3 U CTAaTUCTUYECKUE BBIBOJIbI B MOJIEN MHOKECTBEHHOMN
nuHeiHoM perpeccun. KontponsHas padota KommokBuym

Tewma 6. Henuneitnsie perpeccunonnsie Moaenu. KontponpHas padota Kommoksuym
Tema 7. OnieHka ucciaen0BaHNM, OCHOBAHHBLIX Ha MHOKECTBEHHOMI
perpeccun. Kontponsnas pabora Komnoksuym

Tema 8. CranmonapHusie BpeMeHHbIe psaabl, Mogenu ARMA. KonrponbHas paborta
Komnoksuym

Tema 9. Hecranmonapusie BpeMeHHbIE psiibl. MneHnTudukanus



CTallMOHAPHBIX U HECTAIMOHAPHBIX PSANOB B pamkax moaeneit ARIMA. KonrponbHas
paborta Komnoksuym

2. YueOHas nureparypa u pecypcbl HHOOPMAIMOHHO-TEIEKOMMYHHKAIIMOHHON CETH
"NuTepHeT", BKIIIOYAs IEpeYeHb Y4EOHO-METOANUECKOT0 00eCIeUeHUS IJIs1
CaMOCTOATEILHON pabOThl 00YYAIOIIHUXCS TIO0 TUCITUTIIIHE

2.1. OcHOBHas aUTEpaTypA.

1. Crok, [I. Beenenue B skoHomeTpuky / J[. Ctok, M. YOTCOH ; TIep. ¢ aHrII. ; O
Hayu. pea. MLIO. TypysnieBoil. — Mocksa : U3natensckuii 1om «/eno» PAHXul'C,
2015. — 864 c. — (Akagemuueckuii yueObHuk). - ISBN 978-5-7749-0865-3. - Pexum
noctymna: https://new.znanium.com/catalog/product/1043159

2. Hocko B.II. Dxonomerpuka Kuawnra 1, U.1,2: yaeorauk. — M.: Jleno, 2011. — 672
c.

3. P. leBuncon, /. I'. Mak-Kunnon, Teopust 1 METOIbI SKOHOMETPUKH,
Hznarenbckuii 1om «Jlemno», 2018, 936.

4. Kanroposuu I'.I'., JIekuuu: AHaJIN3 BPEMEHHBIX PSII0B, DKOHOMUYECKUH KypHAI
BIIS, 2002, NeNe 1-4, 2003, Nel.

2.2. JIonoJIHATENbHAS JINTEPATYPA.

1. Kamepon 3.K. MukposkoHOMETpHKa: METOABI U UX IpuMeHeHust: Kuura 1
Yuebnoe mocodue / Kamepon 3.K., Tpusenu [1.K., mep. ¢ aHr1. moa Hayd. pe.
Hememea b. - M.: ]I leno PAHXul'C, 2015. - 552 c.: 70x108 1/16. -
(Axagemudeckuit yueOHuK) (Ilepermnér) ISBN 978-5-7749-0955-1 - Pexxum mpocryna:
https://new.znanium.com/catalog/product/982080

2. YunesaMm, ['pua DxkoHoMerpuueckuit ananus. Ku.1 / I'pun YuiesaMm ; moa penakiue
C. C. CunenbnukoBa, M. 1O. Typynuesoii ; nepesox A. B. Xoasipes [u ap.]. —
Mockga : [leno, 2016. — 760 c. — ISBN 978-5-7749-1157-8 (xu.1), 978-5-7749-
0959-9. — TekcT : 2neKTpoHHBIN // DIIeKTPOHHO-O0MubIMoTeuHas cucrema [PR
BOOKS : [caiiT]. — URL.: http://www.iprbookshop.ru/95146.html

3. YunesaMm, ['pun Dxkonomerpuueckuii ananus. Ku.2 / I'pun Yunibsam ; moa penakiueit
C. C. CunenbnukoBa, M. 0. Typynuenoii ; nepeBoa A. B. Xoapipes [u ap.|. —
Mockaa : [leno, 2016. — 752 ¢. — ISBN 978-5-7749-1158-5 (xH.2), 978-5-7749-
0959-9. — TexkcT : 2neKTpOoHHBIN // DIEKTPOHHO-O0nbMoTeuHas cuctrema [PR
BOOKS : [caiit]. — URL: http://www.iprbookshop.ru/95147.html
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