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dopma o0yueHusi: O4HasI, 3a09Has

Conep:xanue qIMCUMILTHHBI

HaumeHoBaHue TeM
Ne n/m Copnepxxanue Tem (pa3eJioB)
(pa3nenoB)
BBeneHne B 5KOHOMETPHUKY.
MecTo 3KOHOMETPHUKH B Hcropuueckass  crpaBka. DOKOHOMETpUKA  Kak
Tema 1. (dhopMupoBaHUH byHIaMeHTaIbHas OCHOBA COBPEMEHHOT0
— | cmennanucra mno HKOHOMHUYECKOTr0 00pa3zoBaHusi. (OCHOBHBIE ATallbl
9KOHOMUYECKOU HKOHOMETPHUUYECKOTO MOJEIUPOBAHMS.
0€30MacCHOCTH.
Brei6opounsiii Meton HabmoneHus. ['eHepanbHas u
BbIOOpPOYHAst ~ COBOKYMHOCTU.  OCHOBHBIE  BHJIbI
BBIOOPOK. PenpesentaruBHas BbIOOpKA.
Craructuueckoe pacrnpezeneHne Beioopku. OCHOBHBIC
[I0Ka3aTeNu BbIOOPOYHOMH COBOKYITHOCTH.
Bapuanuonnsiii pan. ['padudeckoe mnpeacraBieHue
DKCcKypce B BapuallMoHHoro psga. llomuron. I'mctorpamma.
Tema_2. | MaTeMaTHYECKYIO Bei6opouHble  XapaKTEpUCTHUKUH  CTATUCTHUECKOTO
CTaTUCTHUKY. BriOOpouHbIil | pacnpenenenus. Bribopounas cpenuss. BeibopouHas
aHaJu3. nucnepcusi.  BpiOopouHoe — cpenHEKBaapaTHUECKOe
orkinonenue. Kospdunuent Bapmammu. Mona.
Menuana. CTaTUCTHYECKHE OIICHKA TapamMeTpoOB
pacnpenenenuss. Todeunsle  oueHku. KadecTBo
TOYEYHBIX OLICHOK: COCTOSITENIbHOCTb,
HECMEMIEHHOCTh, 3 (EKTUBHOCTD. OnucarenbHas
CTaTHCTHUKA.
Bribopounsiii  aHaym3. TodyeuHble OIEHKHM M HX
cBolicTBa. VIHTepBalIbHbIE OLEHKHU. AJITOPUTM IIPOBEPKU
Tema_3. | CraTuctuueckas mpoBepka CTaTUCTUYECKON TUTIOTE3bI. Hynesas u
TUIIOTES. KOHKYpHUpYIOIlasi ~ TUHOTe3bl. BpiOop  Kputepwus.
Ommbka mneporo poja. Omubka BTOpOro poja.
Kputnyeckast o6acts. YpOBeHb 3HAUUMOCTH KPHTEPHSL.




Ne i/

HanMeHoBaHHE TeM
(pa3nenoB)

Coaep:xanue TeM (pa3aesoB)

Tema_4.

OCHOBBI KOPPEIAITUOHHO-
PErpecCUOHHOTO aHaAIN3a.
Mojenb napHoOW TUHEHUHOMN
perpeccuu.

Koppensuonnoe noJe. Bsaumocsszu
HKOHOMHUYECKUX NepeMeHHbIX. CyTh KOPPEISIUOHHO —
perpeccoHHOro aHanu3a. J[Be OCHOBHBIE 3ajauu
KOppPEISILMOHHOTO  a”Hanu3a.  Mojenb  MmapHOu
JUHEWHON  perpeccun. Perpeccuss mno  meTomy
HauMEHbIIUX KBajparoB. [lpeamoceuiku MeTona
HAaUMEHBIIUX  KBajapatoB  (Teopema  [aycca—
Mapxkosa). [TapameTrpu3zanus JTUHEHHOMN
perpeccuonHoit  momenu. CucreMa HOPMaJbHBIX
ypaBHEHUH TUISL olpeaeNeHUs [apaMeTpoB
SMIUPUYECKOTO YypaBHEHHs perpeccuu. I[IpoBepka
KauecTBa YpPaBHEHUS perpeccuu. AHaIW3 TOYHOCTH
ompezeNeHus OLEHOK KOA(h(UIMEHTOB pPETPEeCcCUu.
[TpoBepka THUNOTE3 OTHOCHUTEIHHO KOA(PPHUIMEHTOB
JUHEMHOro ypaBHEHHs perpeccun. HTepBangbHBIE
OLICHKA KO3()(PUIIMEHTOB JMHEHHOTO  ypaBHEHHS
perpeccun.  JloBepuTenbHbIE ~ UHTEpBAIbl IS
3aBucuMoOi nepemeHHoi. [IpoBepka obmiero kauecrna
ypaBHEHUS perpeccud, KkodhduuueHT uHEHON
koppemsiuuu [Tupcona. Ilpornos. Onenka nporsosa.

Tema_S.

Henuuelinrie
PErpECCUOHHBIE MOJEH.

Henunelinas perpeccus. CBsA3b JABYX Cily4yalHBIX
BeimunH.  DakTopHas ~ WIM  HE3aBUCHUMAas |
pe3yiabTaTUBHAS WM 3aBUCUMas  ClIydaiiHble
BeimunHbl.  CraTHCTHYecKas  3aBUCHMOCTH €€
Pa3sHOBUIHOCTh — KOPPEISIMOHHAs 3aBHCUMOCTb.
Koppensiuronnoe mosie. Bribopounast perpeccus u
BbIOOpOYHAsl ~ JIMHUS ~ perpeccud.  HenuueiiHas
(xpuBOIMHENHAs perpeccus). Henmuneitnas perpeccust.
Jlorapudpmuueckue (JTor-TMHEHHBIE) MOJICITH.
[Tonmynorapupmuueckue mozaenu. OOpaTHas MOZIEIb.
Crenennass ~ Monenb.  [lokaszarenbHass — MOJEINb.
[IpeoOpa3oBanue Ciry4ailHOTO OTKJIOHEHHA. BvIOOD
dbopmel  momenu.  IIpobGrmembr  crienuduKauy.
Jluneapuzauuss ~ moaenu.  MeTrox — HaMMEHBIIHUX
kBagpatoB. KoaddumumeHt  neTepMUHAMKM KAk
HaubOonee dSddexTUBHAS ~ OIEHKA  aJICKBAaTHOCTH
PErPEeCCUOHHONM MOJETH, Mepa KadecTBa YPaBHEHUS
perpeccum. KoaddutmenTs AIIACTUYHOCTH.
DKOHOMHYECKOE HCTOJIKOBAHUE.




Ne i/

HanMeHoBaHHE TeM
(pa3nenoB)

Coaep:xanue TeM (pa3aesoB)

Tema_6.

MuoecTBeHHAs TUHENHAA
perpeccus.

MHo>xecTBeHHasl JIMHEHHas perpeccus. MarpudHoe
onucanue. OnpeneneHne MapamMeTpoB YpaBHEHUS
perpeccun. CrangaptHas omuOka. CraHmapTHbIe
omuOKku K0dpuIMeHToB. HMHTEpBaIbHBIE OICHKU
K03 (UIIUEHTOB TEOPETUIECKOTO ypaBHEHUs
perpeccur.  AHanu3 ~ KadyecTBa  OMIIMPHYECKOIO
YpaBHEHUSI MHO>XECTBEHHOW JIMHEWHOW pPErpeccum.
IIpoBepka CTaTUCTUYECKOU 3HaYNMOCTH
KO (PUITMEHTOB ypaBHEHUSI perpeccuu (KpUTEpHid
CreronienTa). IIpoBepka oOuiero kauectsa ypaBHEHUS
perpeccun (kputepuii @umepa). IIpoepka yciaoBuit
l'aycca-MapkoBa:  OpeAnoCbUIOK  BBITOJIHUMOCTH
MHK. YactHble KOA(DPHUIIMEHTHI 3JIaCTUYHOCTH, HUX
SKOHOMUYECKUN CMBICIL. CKOppeKTUpOBaHHBIN
K02 PHUITMEHT TeTepMUHALINH.

Tema 7.

MuoxecTBeHHaA
HEJIMHEWHAs perpeccus.

Onpenenenne mnapamMeTpoB ypaBHeHUs (DyHKIHS
Ko66a —  yrmaca). IIpoBepka  3HAYMMOCTH
Kod(puIreHTOB W 0O0IIero KayecTBa ypaBHEHHS
perpeccun.  [IporHosupoBanue.  MHTeprperaius
MOJYYCHHBIX pe3ysbTaToB. YacTHbie K0I()(OUITUECHTHI
DJIACTHYHOCTH, UX YKOHOMHUYECKUI CMBICIL.

Tema_8.

FCTepOCKC,I[aCTI/I"IHOCTB.

CyTtb reTePOCKEIACTUIHOCTH. IlocnencTBus
reTEPOCKEIaCTUYHOCTH. Oo6Hnapy>xeHue
reTePOCKEIaCTUYHOCTH. I'paduueckuit aHanus3
ocratkoB. Tect ['onadenga — KBanara. Tect panrosoit
koppermsstim  CriupmeHa.  MeToasl  CMSITYEHUSA
npoOJIeMbl  FeTepOCKeAACTUYHOCTH. lcmonb3oBaHue
METO/1a B3BEIICHHBIX HAMMEHBIINX KBAIPATOB.




Ne i/

HanMeHoBaHHE TeM
(pa3nenoB)

Coaep:xanue TeM (pa3aesoB)

Tema 9.

JlnHaMu4ecKkrue MOACIIH.
BpemeHHbIe psiabl.

Jlaru B sxoHOMHMYeckux mozensax. OueHka mojaeneit ¢
Jaramu B HE3aBUCUMBIX MEePEMEHHBIX.
ABtokoppensiionHas  pynkuua.  Koppenorpamma.
AHaMTHYECKOE BBIPAaBHUBAaHUE BPEMEHHOIO psJa.
ABTOperpeccCuOHHbIE MOJIEIIH. Ouenka
aBTOPETPECCUOHHBIX  Mozelieil.  MopaenupoBaHue
BPEMEHHOI'O psAlla C CE30HHOM KOMIIOHEHTOM.
ANTMTUBHAS U MYJIbTHUIUIMKATUBHAS Mojenu. Metoj
CKOJB3A1IEH cpenHei OLICHKH UAKJIINYECKON
KOMIIOHEHTHI.  [IporHo3upoBaHue C  MOMOIUIBIO
BPEMEHHBIX pAN0oB. CTallMOHApHBIE BPEMEHHBIE PSJIbI.
ITpouecc  aBroperpeccun.  Ce30HHBIM  IpolEecc
aBroperpeccun. llponecc ckonb3sIIEero CpemHero.
ABTOpETpecCHOHHBIN Tporecc ¢ omudkaMu B (hopme
CKOJIB3SIIIIETO CpeIHero (ARMA(p, q)).
WUnentudpukamms mnpouecca ARMA(p, q) 1o
MOBEJICHUIO €ro aBTOKOPPEISLIMOHHON U 4YacTHOU
aBTOoKOppersuuoHHon ¢ynkuit. [Tponexypa Bokca-
Jlxenkunca. [IporaosupoBanne mo moaenmun ARMA(p,
q). Hecranmonapusie Bpemenusie psnael (TS/DS),
ciy4daitHoe Oy K1aHue, MOJIENIU ARIMA.
KounterpupoBannsle BpeMeHHble psabl. (CBoicTBa
OILICHOK K03 (HULIUEHTOB perpeccuu pu
KOUHTETrPUPOBAHHOCTHU MePEMEHHBIX. Jloxnas
(xaxymiasicst) — perpeccus.  [Ipouenypa  Duria-
I'perinxepa.  IlpuumHHOCTE 1O  I'pertHmxepy.
[ToHsiTHE O BEKTOPHOW aBTOPETPECCHH.

Tema_ 10,

CucteMbl 0JTHOBPEMEHHBIX
SKOHOMETPUYECKHUX
YpaBHEHHIA.

Omnpenenenue CHCTEMBI OJTHOBPEMEHHBIX
HKOHOMETpUYeCKHX  ypaBHeHMd.  CocTaBisrolye
cucteMbl ypaBHeHWH. CTpykrypHas (opma MoJenu.
CMenE€HHOCT, M HecocToATENbHOCTh oneHok MHK
JUISt CHCTEMBI OJTHOBPEMEHHBIX  ypaBHEHHI.
[TpuBenenHas dopma MO/IEJH. [Tpobnema
unentuukarmu. Kpurepuit uneHTHGUIUPYEMOCTH
mojenu. KocBeHHBI METOJ HauMEHbIINX KBaJpaTOB
(KMHK).  JIByxmaroBelii  M€TOJ  HAaUMEHbBIINUX
KBaJ[PaTOB Ul CBEPXUIECHTU(PULUPYEMBIX CUCTEM.

Tema_11.

ABTOKOppEISLHSL.
QDUKTUBHBIE IEPEMEHHBIC B
PETPECCHOHHBIX MOJEIIX.

Cytp u mpuuuHbl aBTOKOppeyanuu. IlocmencTBus
aBrokoppermsanuu. OOHapyXeHHe aBTOKOPPEISLIUU.
I'paduueckuit meton. Meton psaoB. OOHapykeHHE
ABTOKOPpPEJSALIMM MEPBOr0 TMOpSAJKA C TOMOIIBIO
kputepusi [apbuna — VYorcona (DW). Mertoas
yCTpaHEHUS ABTOKOPPEISLHUU. VYcrpanenue
ABTOKOPPEJISALIIH METOJIOM PETPECCUOHHBIX
npeoOpazoBanuii. HeoOXoaumMocTh  MCTHOIB30BaHUS
¢ukTUBHBIX TiepeMeHHbIX. Mogenu ANCOVA.
CpaBHenne  aByx  perpeccuil.  Hcnonb3oBanue
(UKTUBHBIX TEPEMEHHBIX B CE30HHOM aHaJM3E.
@DUKTUBHAS 3aBUCHUMAsi IEPEMEHHASI.
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