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AHHOTanus pabodel mporpaMMbl TUCIUTUINHBI

«IKOHOMETPHKAY.

Kon wu HamMeHoOBaHME TpOrpaMmbl  NOArOTOBKHM, mnpodumist:  38.03.01
«OKOHOMUKA», DUHAHCHI U KPEAUTY.

KBanudukanus (crenenp) BoITYCKHUKA: OaKaiaBp.

®dopma o0ydeHus: OUHAas

[lenb oOcCBOEHUS JUCUMIUIMHBL: CQOPMHUPOBATH KOMIETEHIMIO B  00JACTH
CIIOCOOHOCTH NMPUMEHSTh SKOHOMETPUUYECKUE METO/bI JJI PEUICHUS] PUKIaIHbIX

3ajad.

Conepkanue JUCHUIUTMHBI

Tema 1. DkOHOMETpHUKA U €€ CBA3b C IKOHOMUYECKOW Teopuei. MeTomonorus
AKOHOMETPUYECKOTO UCCIENOBAHUS. THIIBI 5JKOHOMUYECKHUX JAHHBIX.

DKOHOMETPHKA U €€ CBSI3b C SKOHOMHUYECKOI Teopuen. Ha kakue Bonmpockl
MTO3BOJIIFOT OTBETUTH SKOHOMETPUUYECKUE METOABI. MOJENH CBS3U U MOJIENIN
HaO0JII0ICHUIT; SKOHOMETpHUUYECKasi MOJIENb, MOA0OpaHHast MOJeb. THUIIbI JaHHBIX U
Mogenen. ICTOUHMKY CTaTUCTUYECKUX TAHHBIX.

Tema 2. Moaenb mapHoi JIMHEHHOW perpeccu. MeTo HAaMMEHBIIINX KBAIPATOB.
Teopema ['aycca-Mapkosa.

Teoperuueckas u BeIOOpoUHas perpeccust. IHTepnperanus ciry4aiiHOTO 4ieHa.
JInHEeHHOCTh perpeccuu o NepPeMEHHBIM U TapameTpam. MeTo1 HAaMMEHbIINX
kBajapaToB (MHK). Coiictea MHK ornenox napamerpos monenu. ['eomerpus MHK.
[IpennonoxkeHns MeTO1a HAMMEHBIINX KBAIPaToOB U Teopema ['aycca-Mapkosa.
Bri6opounoe pacnpeaenenne MHK onenku.

Tema 3. IIpoBepka runote3 B MOJIEIM NapHOU JTUHEHHOU perpeccuu. Beioop
“Hamnyumien”’ moaenu. Hapymenue npennocsuiok Teopemsl ['aycca-Mapkosa.
Perpeccust 6e3 cBOOOIHOTO YJIeHA.

[IpoBepka CTaTUCTUUECKUX TUTIOTE3 O KO3(pPHIIMEeHTaX perpeccur U T10BEPUTEIbHbBIE
MHTEpBabL. J[ByCTOpOHHUE U OJTHOCTOPOHHME TUTIOTE3bI. Perpeccust ¢ OuHapHOU
oOBscHAOMIIEH nTepeMeHHoN. Kpurepun kadecTBa mpuOIMKeHNUS TaHHBIX MOJACIBIO U
UX HUCIIOJIb30BaHue Ui BbIOOpa Mojenu. HapymieHus npeanosioxkeHuii Teopembl
I"aycca-MapkoBa (reTepocke1acTUYHOCTb, aBTOKOPPEIUPOBAHHOCTh) U UX
MOCIIEACTBUSA. MeTo bl «00phOBDY C HAPYIICHUSIMH TPEOI0KECHUN TEOPEMBI
['aycca-Mapkosa. Mcnionbs30BaHn€e OLIEHEHHOW MOJIEINIH I IPOTHO3UPOBAHHS.



Tema 4. Moaenb MHOXecTBeHHOM nuHeHOM perpeccun. MHK. Teopema I"aycca-
Mapxosa. [IpoBepka BbINIOJIHEHUS CTAaHAAPTHBIX MPEANOI0KEHNUN 00 omMOKax B
JUHENHOW MOJeNIN HAOIMIOACHUM.

CwmenieHnne u3-3a NponyueHHoN nepeMeHHo. Moenb MHOKECTBEHHOM JIMHEWHOU
perpeccun. OLieHKa HAMMEHbIUX KBaapaToB. [Ipennonoxenns MeTo/1a HAMMEHbIITUX
KBAIpaTOB JIJIsI MOJIEJIM MHOKECTBEHHOM JIMHEMHOM perpeccun u teopema [aycca-
Mapxoga IIposepka Beimonnenus npeanonoxenni MHK. Hapymenuns
MIPEANOJIOKEHUN TeopeMbl ['aycca-MapkoBa (reTepocke1acTUdHOCTb,
MYJIbTUKOJUTMHEAPHOCTH, aBTOKOPPEIUPOBAHHOCTD ), UX TOCIEICTBHUS U METO/IbI
«00pbOBI» ¢ HUMU. KpuTepnn kadecTBa MPUOIMIKEHUS JAHHBIX MOJIEIIBIO
MHO>KECTBEHHOW JIMHEIHON PErpeccuy U UX UCII0JIb30BAaHUE JIJIs1 BBIOOpA MOJEINH.

Tema 5. [IpoBepka rUIOTE3 U CTATUCTUYECKUE BBIBOJIBI B MOJIEJIM MHOKECTBEHHOMN
JIMHEMHOMN PErPECCUH.

[IpoBepka rumnoTe3 u JOBEPUTEIbHBIC HHTEPBANBI I OAHOTO Kod(dpuirenTa.
[IpoBepka COBMECTHBIX TUTIOTE3. TecTupoBaHUE OTPAHUYCHHUS, BKIFOYAIOIIETO
HECKOJIBKO KO3 ULMeHToB Moienu. TecTupoBaHue cielupuKaiuy MoAeIu
MHOECTBEHHOM JINHEUHOW pErpeccum.

Tema 6. HennHeiiHble perpeCCUOHHBIE MOJIEIIH.

O61mmas ctpaterus MoAenupoBaHus GyHKIUN HETUHEHHOU perpeccuu. Bumsl
HenuHenHocTu. [lapHas HennHelHas perpeccus. BzauMoenctBue Mexay
HE3aBUCHUMBIMH IIEPEMEHHBIMHU.

Tema 7. OHGHK& HCCHCﬂOBaHHﬁ, OCHOBAHHBIX Ha MHO>KECTBEHHOM perpeCcCuun.

BuyTpenHsis 1 BHEIHss1 000CHOBAaHHOCTD HccieaoBanus. CMelIeHne u3-3a
MPOMNYIIEHHBIX TEPEMEHHBIX, CMEILIEHUE U3-3a OIIMOOK U3MEPEHHUsT O0BACHSIIOUINX
NEpPEMEHHBIX, OTCYTCTBYIOIINE JaHHbIE, CMEIICHUE U3-3a 0TOOpa HAOII0ICHUH,
HempaBWwiIbHas crenudukanus QyHKIIMOHATBEHON popMbI perpeccun. Bzaumuoe
BIUSIHUE TIEpeMEHHBIX. CUCTEMBI OJTHOBPEMEHHBIX ypaBHEHUH. CTpYyKTypHas U
npuBeAeHHas: GOpMbl. DK30T€HHBIE, SHAOTEHHbIE, TPEIONPEIETICHHbIE TIEPEMEHHBIE.
NnenTnduuupyeMocTs OTIEIbHBIX YPABHEHUN CTPYKTYpHOU QopMbl. OLieHUBaHHUE
CUCTEMBI OJTHOBPEMEHHBIX ypaBHEHHUI. BHYTpeHHsIa 1 BHEITHSAS 000CHOBAHHOCTH MPHU
MIPOTHO3UPOBAHMH 110 MOJIeTH perpeccun. [IoHsATHE 0 METO/Ie MHCTPYMEHTATBHBIX
MEePEMEHHBIX.

Tema 8. CtaunoHapHbie BpeMeHHbIE psijbl, Moaenn ARMA.

Bpemennoii psia. CToxacTuueckuil cinydadHbld rporecc. CTaloHapHbIE BPEMEHHBIE
psabl. ABTOKOppensiimonHas pyHkius. benbiii mrym. [IpoBepka Ha rayccoBckuit
OeJbIf 1Ty M.

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



NnentudunupyemMocts, ycaosue ooparuMmoctu. JInHelinbie nporecchl. Pasnoxenne
Bonpna. [Ipumepsl craiinoHapHBIX BPEMEHHBIX PSIZI0B B DKOHOMUKE.

[Ipouecc AR(p), ycnoBue craumonapuoctu. [IpencraBienue B BUae CKOJIb3SIIETO
CpeHEro OECKOHEYHOr 0 MOPsAKa.

MA(q) — ycnoBue o0paTUMOCTH — TIPEACTABICHUE B BHUJIEC MPOIIECCa aBTOPETPECCUU
6eckoneuHoro nopsaka. Heooparumerit mporiecc MA(1). IIporecc aBToperpeccun,
HAYMHAIOIIUICS B ONPEICIICHHBIA MOMEHT BPEMEHH, BBIXO/ HA CTAOMIIBHBIN PEKUM.
Koppenorpamma mporiecca AR(p). Ypasuenns FOnma-Yoxkepa. Mogemn ARMA,
YCJIOBHUE CTAIIMOHAPHOCTH, MpobiaemMa o0mux MuoxuTeneil. Momenn ARMA,
YUHUTHIBAIOIINE CE30HHOCTD.

Nnentudukanus crannonapHoin moaenu ARMA mo aBTOKOppesIMOHON U YaCTHOM
aBTOKOPPEISIIMOHHON (QyHKUMAM. Tabiuibl NoBeeHNs KoppeaorpaMM. Beibopounas
KOppeJsiorpaMma. IproinyHocTs. Kpurepun 1uist IpOBEpKU paBEHCTBA HYJIO
aBTOKOPPEJSIIUI U YaCTHBIX aBTOKoppensiuuid. [IpencraBienne u npumeHenue Q-
tectoB bokca-ITupca u JIstonra-bokca 11 rpyIibl BBIOOPOYHBIX aBTOKOPPEIISIIUMA.

Mertononorus bokca-/[>xerknnca. OneHnBanne crarmoHapHon Moaeaun AR(p).
OnenuBanue cranmoHapHoit mojen MA(q). OuieHnBaHue CTalMOHAPHON
ARMA(p,q). AnarnocTrka olileHeHHON Mojienu. BbiOop Moenn, OCHOBaHHbBIN Ha
nH(pOpMaIMOHHBIX KpuTepusix. [I[poruo3upoBanue Ha OCHOBE N0I00paHHON MOJIEIH.

Tema 9. HectanmonapHusie BpeMeHHbIE psijibl. UeHTuuKaius cTalluOHApHBIX U
HECTAIMOHAPHBIX PSAAOB B pamkax mozeneit ARIMA.

HecTaHI/IOHapHBIe PpAAbBL Hpouecc, CTaHHOHapHBIfI OTHOCHTCJIIBHO

IeTepMUuHUpOBaHHOTO TpeHaa. Croxactuueckuil Tpeua. TS u DS psasl. Moaenu
ARIMA.

Kpurepun [uku-®Oynnepa. Passurue u nmmtoctpanus recta Juku-Oymiepa u
pacmmpenHoro tecra Juku-Oyiepa Ha HATMYUE €IUMHAYHOTO KOPHS.
UyBCTBUTEIBHOCTh K HAIMYHIO JETEPMUHUPOBAHHBIX PErPECCOPOB. F-CTaTHUCTHKH.
KBagpatnunsiii Tpena. Kpatuele kopau. MHOTOBapHaHTHas nIpoueaypa.

Hpyrue xpurepuu. llonsarue o recte @unnunca-lleppona. Ilonsarue o recre
Kwiatkowski, Phillips, SchmidtandShin (KPSS, 1992) Ha cranmonapHOCTb.

[Tonsitue o Tecte DF-GLS, pa3paborannoro B Elliott, Rothenberg, andStock (1996).

Hccnenoanue npobeM, BOSHUKAIOIIMX PU TECTUPOBAHNN HAa €IUHUYHBIN KOPEHb
(xputuka Henbcona u [Tnoccepa (NelsonandPlosser (1982)) TecTtoB Ha equHUYHBIN
KOopeHb). MccnenoBanue HEKOTOPBIX TECTOB Ha €JUHUYHBIA KOPEHb MTPHU HATHUYUHU
cTpykrypHoro casura. [Tonsarue o tecrax Ileppona u 3uBoTa-OHaproca Ha
€IMHUYHBIN KOPEHb NPU HAJIMYMM CTPYKTYPHBIX CABUIOB B IaHHBIX. [loHsATHE O
CE30HHBIX €IMHUYHBIX KOPHSX.



4. Matepualtbl TEKYIIEro KOHTPOJIS yCIIEBAEMOCTH 00yJaroIuXxcst U (hOH.T
OIICHOYHBIX CPEJICTB MIPOMEKYTOUYHOM aTTeCTaIli! 10 TUCITUTIIMHE

4.1. Texyuuii KOHTPOJIb YCIIEBAEMOCTHU

4.1.1. ®opMbI TEKYLIErO KOHTPOJIS yCIIEBAEMOCTH

Tema (paznen) Metobl TEKYIIEro KOHTPOJIS YCIIEBAEMOCTH

Tema 1. DkOHOMETpHUKA U €€ CBA3b C IKOHOMUYECKOW TEOPHUEH.
MeTo10510T1s1 3KOHOMETPUUECKOT0 HcciieqoBaHus. THIIbI

SKOHOMHMYECKHUX JaHHBIX. KommokBuyM

Tema 2. Moaenps napHOi JIMHEMHON perpeccuu. Meroa HauMEeHbIINX
kBajapaToB. Teopema "'aycca-MapkoBa. KontposbHas padota Konnoksuym
Tema 3. [IpoBepka runore3 B MOJACIM NapHON JTUHEUHON perpeccum.
Bri6op “nHamnyuieir” moaenu. HapyiieHue npenocbuiok TEOpeMbl

I"aycca-Mapxosa. Perpeccus 6e3 cBoboanoro uiena. Konrponsnas pabota
Komnoksuym

Tema 4. Moaens MHOXECTBEHHOM JHEHOU perpeccun. MHK.
Teopema ['aycca-MapkoBa. [IpoBepka BBINOJTHEHUST CTAHIAPTHBIX

MIPEANOI0XKEeHUH 00 omuOKax B TMHEHHON Moaeny Habmoaennidi. KontponsHas
pabota KonnokBuym

Tema 5. [IpoBepka runores3 v CTATUCTUYECKHUE BBIBOABI B MOJIEII MHOKECTBEHHOM
nuHeiHo perpeccuun. KontponbHas padora Komioksuym

Tema 6. Henuneiinrbie perpeccuonnbie moaenu. KontponsHas pabora KommokBuym
Tema 7. OuieHKa ucCNeI0BaHNM, OCHOBAHHBIX HA MHOXKECTBCHHOM
perpeccuu. KonrponbHas padora Komioksuym

Tema 8. Cranimonapusie BpemeHHBIE psiabl, Monenn ARMA. KontponwsHas pabota
KomnmokBuym

Tema 9. Hectanmonapuslie BpeMeHHbIe psinibl. Unentuduxamms



CTallMOHAPHBIX U HECTALIMOHAPHBIX psiIoB B pamkax mozaeneit ARIMA. KontponbsHas
pabora KomnokBuym

2. YdeOHas nmuTepaTypa v pecypchl HHPOPMAITHOHHO-TEIEKOMMYHUKAITMOHHOW CETH
"Untepuer", BKIIIOYas iepeyeHb yueOHO-METOAMYECKOTO 00ecTiedeHust JIst
CaMOCTOSTEIBHOM pabOThl 00YUaIOLIUXCS MO JUCIUIUINHE

2.1. OcHoBHas auTEpaTypa.

1. Enuceea U. U. DxoHomerpuka : yueOHuk uis By3oB / . W. Enuceesa [u ap.] ; nox
penakuuein U. U. EnuceeBoit. — MockBa : U3patensctBo Opaiit, 2023. — 449 c. — (Bricmiee
obpazosanue). — ISBN 978-5-534-00313-0. — Pexxum moctyna: https://urait.ru/bcode/510472

2. Mapnac, A. H. DxoHoMeTpHKa : y4eOHUK U MpakTUKyM 171 By30B / A. H. Mapmac. — 2-
e u3a., uchp. u gon. — M. : U3garensctBo FOpaiit, 2022. — 180 c. — (Bricuiee oOpa3zoBanue).
— ISBN 978-5-9916-8164-3. — Pexum npoctyma: https://urait.ru/viewer/ekonometrika-
49042 7#page/2

3. Kpemep, H. III. DOxoHoMeTpuka : y4eOHUK U MPAKTUKyM JIs aKaJAeMHYECKOTO
6akanaBpuata / H. III. Kpemep, b. A. Ilytko ; mox pen. H. III. Kpemepa. — 4-e u3a., ucrnp. u
nom. — M. : UsmarensctBo FOpaiit, 2022. — 308 ¢. — (Bricmee o6pazoBanue). — [SBN 978-5-
534-08710-9. — Pexwum noctyna : https://urait.ru/viewer/ekonometrika-488678#page/2

2.2. JlonogHUTENbHAS JINTEPATYypA.

1. Kamepon 3.K. MUKpO3KOHOMETpPHKA: METObI U UX puMeHeHus: Kuura 1
Yye6noe nocobue / Komepon 2.K., Tpusenu I1.K., iep. ¢ anri. mox Hayd. pen.
Hememena b. - M.:1J| lemo PAHXuI'C, 2015. - 552 ¢.: 70x108 1/16. -
(Axanemuueckuit yueonuk) (Ilepernnér) ISBN 978-5-7749-0955-1 - Pexxum goctymna:
https://new.znanium.com/catalog/product/982080

2. Yunbam, I'pun Dxonomerpudecknii aHanmm3. Ka.1 / ['pur Yunbsam ; moa penakmuei
C. C. CunenpnaukoBa, M. 1O. TypyHnuesoit ; nepeog A. B. Xoasipes [u ap.]. —
Mockga : Jleno, 2016. — 760 c. — ISBN 978-5-7749-1157-8 (xu.1), 978-5-7749-
0959-9. — TekcT : 31eKTPOHHBIH // DneKTpoHHO-O0uOIMoTeuHas cuctema [PR
BOOKS : [caiit]. — URL: http://www.iprbookshop.ru/95146.html

3. Yunbsm, 'pun Dxonomerpudeckuii ananus. Ku.2 / I'pun Yuneam ; mon pegakuueit
C. C. CunenpuukoBa, M. 1O. TypyHnuesoit ; nepeog A. B. Xoasipes [u ap.]. —
Mockga : leno, 2016. — 752 ¢. — ISBN 978-5-7749-1158-5 (xn.2), 978-5-7749-
0959-9. — TekcT : 31eKTPOHHBIH // DaeKTpoHHO-O0uOIMoTeuHas cuctema [PR
BOOKS : [caiit]. — URL: http://www.iprbookshop.ru/95147.html
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