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1. O6mue cBeaeHus O JUCHUIUIMHE (MOTYJIE).

[emaMu OCBOEHUS NHUCLMIUIMHBI SIBISIOTCS U3YYEHHE COBPEMEHHBIX METO/IOB
HSKOHOMETPUYECKOTO0 MOJEIUPOBAHUS W OBJAJACHUS HABBIKAMHU HCIIOJIb30BaHUS
CTaTUCTUYECKOTO HWHCTPYMEHTApUS C IEJIbI0 PEHICHUS HKOHOMUYECKUX U
YIOPABJICHUYECKUX 3a7a4, Pa3BUTh KPUTHUYECKOE MBIIJICHUE W IOBBICUTh OOIIWN
YPOBEHb aHAIUTHUYECKON KYJIbTYPBHI.

3amayaMy OCBOEHUS AUCIHUIUIMHBI SIBIIsIeTCA (POPMUPOBAHUE Y 00YUAIOIIUXCS
MPE/CTABICHUSI O MHOTO00pa3vM COBPEMEHHBIX IOJXO0J0B 3KOHOMETPUUYECKOTO
MOJEIUPOBAHUSA, HAYyYUTh I[IOHHUMAHUIO W UCIIOJb30BAHUIO MAaTEMaTHYECKOTrO
A3bIKa, HAa KOTOPOM MPUHATO OIKCHIBATh COBPEMEHHBIE HKOHOMETPUUYECKHE
METOJIbI, TPUBUTHh KPUTUYECKUI MOAXOA TpU OTOOpEe MHCTPYMEHTOB aHAIM3a U
OCO3HaHWE HEOOXOJAMMOCTHM  TIIATEIBHOTO  TECTUPOBAHUS  CTATUCTUYECKOMN
aJICKBaTHOCTH IOJYYae€MbIX MOJEJIEH, a TAK)K€ PA3BUTh HABBIKU COJEP>KATEIbHON
UHTEPHPETALNH PE3YIBTATOB.

2. Ilnanupyemblie pe3ynbTaTbl 00YUeHHS O JUCUUILIMHE (MOIYJIIO).

[lepeuenb GopMUpPYEMBIX pe3yJbTAaTOB OCBOCHUS 00pa3oBaTEIbHOU
porpamMmsbl (KOMIIETEHIIUI) B pe3ysbTaTe 00y4eHUs 10 AUCHUILUIMHE (MOIYIIO):

OIIK-1 - CpoocobGeH NpUMEHATh 3HAaHUSA (Ha MPOMEKYTOYHOM YPOBHE)
HPKOHOMHUYECKON TEOPHUH MPU PEIICHUH NMPUKIIATHBIX 33]1a4

OIIK-2 - CnocobeH ocymecTBIsATh cOOp, 0O0pabOTKy M CTaTHCTHYCCKHUI
aHaJIW3 JIaHHbIX, HEOOXOJIMMBIX JUISl PEIICHHs] MOCTaBICHHBIX 3KOHOMUYECKHX
3aja4

OOyuenue 10 JauUCHUIUIMHE (MOJYJIO) TMPEANoJiaraeT, 4YTO IO €ro
pe3ynbTatam o0ydaronuiics OyaeT:

3HaTh

OCHOBHBIEC TOHSITUSI DKOHOMETPUKH, OCHOBHBIE METOJbl OIICHUBAHUS
HEU3BECTHBIX TMapaMeTPOB HSKOHOMETPUYECKUX MOJCNICH, METOJbl MPOBEPKU
CTaTUCTUUYECKHX THUIIOTE3 O MapaMeTpax MOCTPOECHHBIX MOJIEJICH, OCHOBHBIE METO/IbI
JUArHOCTUKHM (TIPOBEPKH KadyecTBa) HKOHOMETPUUYECKHUX MOJIeNIe, OCHOBHBIC
MIPUJIOKEHHST SKOHOMETPHUUYECKOTO aHaI13a.

Ymernb

HAXOJUTh JIaHHBIC, HEOOXOIUMBIC IS TPOBEIACHUS DKOHOMETPHUYECKOTO
ucciaenoBanus, (GOpPMYIUPOBATh 3a/adyy B TPHUTOJAHOM IS 3KOHOMETPHYECKOTO
UCCJICOBAaHMUS ~ BHJIC, TNPUMEHITh  CTAHIAPTHBIC  METOJBI  IMOCTPOSHUS
HPKOHOMETPUUYECKUX MoJieiel, 00pabaThiBaTh CTATUCTUYECKYI0 HHGOPMAIMIO U



noJiydarb CTaTUCTHUYCCKU 000CHOBaHHbBIE BBIBOABI, HAaBaTb COJACPKATCIIbHYIO
HHTCPIPCTALNIO PE3YJIIbTATOB 9KOHOMETPHIYCCKOI'O MOACIUPOBAHNS.

Baanern

HaBBIKAMH SKOHOMETPHUYECKOTO HCCIICIOBAaHMSA: O00pabOTKH  peallbHBIX
CTaTUCTUYECKUX [IaHHBIX, IOCTPOEHUS U JIMATHOCTUKU HKOHOMETPUUYECKHUX
MOJIEJICH, UHTEPHPETALNN OCHOBHBIX PE3YJIbTATOB OLICHKA MOJEIEH, TPUMEHEHHUS
CTaTUCTUYECKUX IMAKETOB JUISi MOCTPOCHUS W JUArHOCTHKHA 3KOHOMETPUYECKUX
MOJICJICH.

3. O0beM AUCIUILIUHBI (MOIYJIS).
3.1. O6mias Tpy10eMKOCTb JUCHUIUIUHBI (MOIYJIA).

O06mass TPyAO0EMKOCTbh JHUCIUIUIMHBI (MOJYJS) COCTaBIISIET 7 3adeTHBIX
eauHuIl (252 akageMuyeckux yaca(oB).

3.2. O0bem gucCHUIUIMHBL (MOAYJsI) B (OpME KOHTAKTHOM pabOThI
oOyyarommxcsi C  MeJarorM4ecKuMM  pabOTHUKaMU ©W  (WIM)  JIMIIAMH,
MPUBJIEKAEMBIMU K peaau3alii 00pa30BaTEIbHONU MPOrpaMMbl HA MHBIX YCIIOBUSX,
IIPU MPOBEJCHUHN YUEOHBIX 3aHATHI:

KonnuecTBo yacos
Tun yueOHBIX 3aHATUI Cemectp
Bcero
Ned Ne5
KonrtakTHas paboTa rpu NpoBeI€HUHN YI€OHBIX 3aHATHIH (BCEro): 64 32 32
B ToMm uucie:

3aHATHSA JIEKIIUOHHOTO TUIA 32 16 16
3aHATHUSI CEMUHAPCKOTO TUIIA 32 16 16

3.3. O0peM pucuMIUIMHBI (MOAYJsl) B (popMe camMOCTOSATEIbHOM padOThI
oOydJarommxcs, a Takke B (QopMe KOHTAKTHOM paboOThl O0OyYaromuxcsi ¢
Mearoru4ecKuMy paboTHUKaMH U (W) JIUIIAMU, TIPUBJICKAEMBIMHU K peaTn3aluu
oOpa3oBaTeNpHOM  NOpOrpaMMbl Ha  HHBIX  YCJIOBMSIX, IpPU  IPOBEIECHUU
MPOMEKYTOUHOM aTTecTalnu cocTaBisieT 188 akagemuueckux yaca (0OB).

3.4. IIpu oOyueHnu N0 UHAUBUAYATHPHOMY Y4eOHOMY IJIaHy, B TOM YHCJIE IPU
YCKOPEHHOM OOy4Y€HHH, 00bEM AMCLUMIUIMHBI (MOJIYJIs) MOXET OBITh peagn30BaH
MOJIHOCTBIO B (hOpME CaMOCTOSTENIbHON paboThl 0OydJaromuXcsi, a Takke B Ghopme
KOHTAaKTHOW pabOThl OOyYaronuxcsl C TMeAarornuecKuMu pabOTHUKAMH M (WJIN)
JUIIAMH, TPUBJIEKAEMBIMHU K peaiu3alii 00pa3oBaTENIbHON MpOrpaMMbl Ha MHBIX



YCIIOBUAX, IIPU IMTPOBCACHUN HpOMe)KYTOqHOﬁ arTecraluu.

4. ConeprkaHue JUCHUTUIUHBI (MOIYJIA).

4.1. 3aHATHA TEKIIMOHHOTO THUIIA.

Temaruka JIEKIIMOHHBIX 3aHSATUH / KPaTKOE COJIEpKaHUE

IIpenmeT 3KOHOMETPHUKH.

MeTtononorus OKOHOMETPHUYCCKOI'0O UCCIICAOBAHUSA. TeopeTquCKaﬂ 1 SKOHOMETpUYECCKasd MOACIb.
M cTOUHNKY TaHHBIX ]IS aHAJIK3a. TpI/I TUIIa S9KOHOMUYCCKUX NAaHHBIX: BPECMCHHBIC PAJbI, ICPCKPCCTHLIC
(CrOSS-section) JaHHBIC, ITAaHCJIBHBIC JaHHBIC. OCHOBHBIE TaIbI OKOHOMETPHUYCCKOI'O aHaJin3a JaHHbIX

ba3oBbie TTOHITHSA CTAaTUCTHKH.

I'eHepanbpHas COBOKYIHOCTH M BEIOOpKA. CriocoOBI 00pa0OTKY M BU3yalln3alliy JaHHEIX. HopmansHOE
pacripenielieHIe 1 CBsI3aHHbBIC ¢ HUM XH-KBaJIpaT pacnpeneieHne, pactupenenenus CtproneHTa n @urrepa-
Cuenexkopa. Ux ocHOBHBIE cBoMcTBa. CTaTUCTUYECKOE OLIEHUBaHUE. TOoUeYHbIE OLIEHKU. JINHEHHOCTB,
HECMEIICHHOCTh, 3()(HDEKTUBHOCTh U COCTOSATEIILHOCTh OIICHOK. CBOWMCTBA BRIOOPOYHBIX XapaKTEPUCTHK KaK
TOYEYHBIX OlIEeHOK. IHTepBaNbHBIE OLIEHKH, TOBEPUTEIbHBIN HHTEpBAI. [IpoBepKa CTaTUCTUYECKUX TUIIOTES.

Knaccuueckas auHeiHast perpecCHOHHas MOJIENb [ cly4dasi OTHOM 0ObSICHSIOIIEH
TIEPEMEHHOM.

Teopernueckast 1 BEIOOpOYHAs perpeccuil. DJKOHOMUYECKast MHTEPIPETAIS CITyqaHON COCTaBIISIOIICH.
JInHEeNHOCTB perpeccuu 1o NepeMeHHbIM U apaMeTpaM. 3afada OLeHUBaHKs apaMeTpoB. Meton
HanMeHbIMX kBanparoB (MHK). Cuctema HOpManbHBIX YpaBHEHUH U €€ pemieHre. DKOHOMHYECKas
uHTepnperauusa oneHok MHK.

JucnepcrnoHHbIi aHanu3. PaznoskeHne CyMMbl KBaJpaTOB OTKJIOHEHUN HAOII0JaeMbIX 3HAUEHUN 3aBUCUMOMN
MEPEMEHHOM 0T ee BEIO0POUHOTO cpeaHero. CTeneHb COOTBETCTBUS JIMHIH PETPECCHH UMEIOIIUMCS TaHHBIM.
[MTokazaTesnu kauecTBa MOJIrOHKH MAPHOM JIMHEWHOH perpeccuu. KoadpuuueHT nerepMiuHany u ero
CBOWCTBA.

CBolicTBa OIIEHOK MTapaMeTpoB, monyueHHbx o MHK. Teopema "aycca-MapkoBa Jj1st TapHOM PErpeCcCHH.
[IpennonoxeHne 0 HOPMaIBHOM paclpeIeIeHIH CITy9alfHON OIMMOKH B paMKaX KJIaCCHIECKOH JTHHEHHON
pErpeccun U ero CIeACTBHS.

JloBepurensHble HHTEPBAJIBI OLIEHOK IapaMeTPOB M MPOBEpKa runoTe3 00 ux 3HaunMocTH (t-tect). [IpoBepka
THIIOTE3 O KOHKPETHOM 3HaueHnH ko3 durmenTos perpeccuu.llpoBepka runoress! 00 aleKBaTHOCTH
ypaBHeHus perpeccun (F-tect).

ITpuroxeHus: perpecCHOHHOM MOJIeNH.

Kraccuueckast MoJiesb MHOKECTBEHHOM JINHEWHON perpeccuun

MHo>xecTBEeHHas JIMHEITHAs! perpeccHs B CKAISIPHOM M MaTpUYHOM popMax. MeTo1 HAMMEHBIIUX KBaJIPaToB.
CucremMa HOPMaIbHBIX ypaBHEHUH. MaTpHUuHOE BRIpaKEHHE ISl BEKTOPA OLIEHOK KOA(PPHUIIIESHTOB
perpeccun. Teopema ['aycca-MapkoBa Jij1s1 MHOXECTBEHHOM JIMHEHHOM perpeccun. [okazarenn kauecTsa
MOJITOHKH MHOKECTBEHHOU perpeccud. KoappuimeHT MHOKECTBEHHOW KOPPEISAIHNH, KO3 OUIHESHT
MHOXECTBEHHOH JIETePMUHALIUY U KO3()QHUIIMEHT MHOKECTBEHHOH IETEPMHUHAIIUH, CKOPPEKTHPOBAHHEIH Ha
YHUCIIO CTETICHEH CBOOOBI.

ITpoBepka 3HAUMMOCTH KO3 (HUIIMEHTOB U aICKBATHOCTU PETPECCHHU IS MHOKECTBEHHOW TMHEHHON
pErpeccUoHHOM Mozenu. JloBepuTeIbHBIE MHTEPBAIBI OIICHOK MapamMeTpoB. DopMyIHPOBKa U MMPOBEPKA
o011elt IMHEHHOM rUmoTe3s! 0 K03 (GUITHeHTaX MHOKECTBEHHOH perpeccu.

ITpunoxxeHust perpecCCMOHHON MOJIEINH.




TemaTuka JIEKIMOHHBIX 3aHATUN / KpaTKOE COJIEpKaHHE

HexoTtopsie BOpoChl MPAKTUYECKOTO UCIIOIB30BaHUS PETPECCUOHHBIX MOJEIEH.

OT160p (aKTOPOB B PErpecCHOHHYI0 MOAENb. VIcIonb30BaHNe KaU€CTBEHHBIX OOBSCHSIOMINX IEPEMEHHBIX.
®dukrusHble (dummy) nepeMeHHbIe B MHOXKECTBEHHOH JIMHEHHOM perpeccun. CpaBHEHHE ABYX PErpeccHii ¢
MOMOIIBI0 (PUKTUBHBIX NepeMeHHbIX U TecTa Yoy (Chow). DKBHBaIEHTHOCTb 3THX MOAX00B. BhIsiBIeHHE
HETUIMYHBIX HaOmoneHuit (BeIOpocoB). OneHKa MOJIeH IPY HAJIMYUKM HETUITMYHBIX HAOII0ICHUI

Twure! ommbok cennukanuy Moaeny. [IponyiieHHbIe 1 U3NIUIIHIE epeMeHHble. HenpasuibHas
(yakunonansHas popma Moaenn. CMeleHne B OlleHKaX K03(pUIIneHToB, BEI3BIBaEMOE HEBKIIIOUCHUEM
CYILECTBEHHBIX IEPEMEHHBIX. YXyAIICHHE TOYHOCTH OLCHOK (YBEJINYEHHE OLICHOK AUCIICPCHI) IIPH
BKJIIOYCHHUH B MOJIETIb M3JIMIIHUX IIepeMeHHbIX. [[poBepka rHIIOTe3bI O IPYNIe H3NMUIIHIX EPEMEHHBIX.
RESET tect Pamcest (Ramsey's RESET test) s mpoBepKy THIIOTE3HI O CYIIECTBOBAHUH IIPOITYIIICHHBIX
HePEMEHHBIX.

OyHKIMOHATbHBIE TPeoOpa3oBaHus MEPEMEHHBIX B IMHEHHOW PErpecCUOHHON MOJIETH.

Br160p Mexay MoaeIsIMu.

BrnsiHre n3MeHeHus: MaciuTada U3MEpPEeHUs! IEPEMEHHBIX Ha OLCHKH KO (QHUIUEHTOB PErPECcCHU B UX
nqucniepcuil. Perpeccus B IEHTPUPOBAHHBIX U HOPMHUPOBAHHBIX MepeMeHHbIX. DyHKIIMOHATIbHbIE
npeoOpa30BaHMs IEPEMECHHBIX B JIMHEHHO perpeccnoHHOM Monenu. JInneitHas B norapugmax perpeccus,
KaK MOJIENb C IOCTOSTHHON 3J1aCTHYHOCTBI0. MOZIENb C MOCTOSHHBIMU TEMIIAMH POCTa
(momynorapudmudeckas MoJiens). MIHTepnperanus oreHoK K03 (GUINEeHTOB pa3IMIHbIX (PYHKINOHAIBHBIX
tdhopm. Beibop mexay mogensmu. Tecter bepa n MakAnepa, MakKunnoHa, Yaiita u J[3BuacoHa.

Tunbl ommO0K crierupuKauyu MOJICIH.

[TponynieHHbIe U M3MHUIIHKE NTepeMeHHble. HenpaBunbHas GpyHKIMoHanbHast popma moaenu. CMelieHue B
OLIeHKax K03(h(hUIIMEHTOB, BBI3bIBAEMOE HEBKIIIOYEHHEM CYILECTBEHHBIX IEPEMEHHBIX. YXy/IICHUE TOYHOCTH
OLICHOK (yBEJIMYEeHHUE OLEHOK JTUCIIEPCHiA) TPY BKIIOYEHUH B MOJIENb M3JIMIIHUX NepeMeHHbIX. [IpoBepka
runotTessl o rpymnne u3numHEx nepeMeHHslx. RESET tect Pamces (Ramsey's RESET test) ans nposepku
THITOTE3BI O CYIIECTBOBAHHUH MPOITYIIEHHBIX TEPEMEHHBIX.

Hapymenne npeanocsiiok KJIacCHYeCKON TMHENHON MOJIEIH.

MynbTHKOIIIMHEAPHOCTh JaHHBIX. M eabHas u npakTHdecKkas MyJIbTHKOJUINHEAPHOCTh
(KBa3UMYIbTUKOJUTHHEAPHOCTB). TeopeTHYEeCKIe TOCIEACTBUS MYJIbTHKOJUIMHEAPHOCTH ISl OLICHOK
rapaMeTpoB PerpecCHoHHON Mojenu. HecTaOMIbHOCTD OLIEHOK MapaMeTpOB PErpeccuy U UX JUCIEPCHH MpH
MaJIbIX U3MEHEHHUSIX UCXOIHBIX JaHHBIX B CIydae MyJbTUKOJUIMHEAPHOCTH. [IpU3HaKy HaUuust
MYJIBTHKOJUTMHeapHOCTH. [lokazaTenu cTeneHn MyJIbTHKOJUIMHEAPHOCTH. BeroMorarenbHbie perpeccuu u
nokazarens "B3ayTus” aucnepcuu (VIF). Manexc o6ycnoBienHocTH nHbopMamoHHoit MaTpuis (Cl) xak
M0Ka3aTesb CTENeHN MYJIbTUKOJUIMHEAPHOCTH. MeTobl 60pHObI ¢ MYJIbTHKOJUIMHEAPHOCTHI0. MeTobI
HOIIArOBOTO BKITIOYEHHMS H ITOLIArOBOTO HCKITIOYEHHS IEPEMEHHBIX, X IOCTOMHCTBA M HeoCcTaTKu. Tect
®dappepa-I'moybepa.

I'eTepockenactiuyHOCTh. HapynieHne runoTe3sl 0 roOMOCKEAaCTUYHOCTH OMOOK perpeccuu. [locnencTeus
reTepOCKEeAaCTUIHOCTH JJIsI OLCHOK KO3 UINEHTOB PErpecCHy METOAOM HaUMEHBIINX KBAaJAPAaTOB U
NPOBEPKH CTATUCTUYECKUX THITOTE3. TeCThl Ha BBIABICHUE TeTepocKe1acTHYHOCTH. OLleHUBAaHUE NIPH
HaJIMYMH TeTePOCKEIaCTUYHOCTH. B3BelIeHHbII METOI HAMMEHBINUX KBaIpaToB. O000IIEHHbI I METOT
HAMMEHBIINX KBaIpaToB. PoOacTHbIC CTaHIAPTHBIC OIIUOKH OIICHOK KO3 (GHUIIMEHTOB perpeccuu B hopme
Vaiira (White).

Asroxoppemsanus. Onpenenerne. Crnoco6s! o0Hapyxerus. Tect Japouna-Yorcona. [TocnencTsus.
Bo3moxkHOCTH ycTpaHEeHUs.

CroxacTrueckue oObsCHSIONINE TIepeMeHHbIe. KoppennpoBaHHOCTB CO Ciy4aiHbIM (akTopoM. Meton
WHCTPYMEHTAIBHBIX TIEPEMEHHBIX.

Mopenu BpeMEHHBIX PAJIOB.

Cr1oco0b1 JEKOMITO3UINHN PAJa HAa COCTABISAIOMINE: TPEH I, CE30HHOCTD, OITHOKa. JIekoMITo3unus psaa ¢
nomonisio monenu ETS (error, trend, seasonal). [IporanosupoBanue ¢ nomornipio ETS Mozneneii.
CranuoHapHbI€ U HECTAIIMOHAPHBIE BpeMEHHBIE PsiIbl. Mojens cirydaifHoro omyxkaanus. Tect JIukku-
Oymnepa. Tect KPSS




4.2. 3aHATHS CEMUHAPCKOTO TUNA.

[IpakTrueckue 3aHATHS

Tematuka IMPAKTUYCCKHUX 3aHATHH/ KpaTKO€ COACPIKAHUC

CriocoOsI npeicTaBIeHUs M 00padOTKH CTATUCTHYECKUX JaHHBIX. CTaTUCTHUYECKUE
BBIBO/JIBI: OIIEHKH W TIPOBEPKU TUIOTE3. TOUYCUHBIC U HHTEPBAIHHBIC OLICHKH.

CraTtucTHYeCKHue BBIBOJIbI: OLICHKHU U ITPOBCPKU I'MIIOTE3. I'unotessl 0 CpcaHEM, O
JAUCIICPCHUM. I'nnoTessr 0 PaBEHCTBE I[HCHepCHfI, 0 PAaBC€HCTBC MAaTEMAaTUYCCKUX O)KHHaHHﬁ.

Koaddurnuent napHoi Koppensinuu: BeiaucieHrne, cBoicTBa. OreHka TeCHOThI MapHOH
JUHEHHON KOPPEIIIMOHHON CBsi3H. OLIEHKA CTAaTUCTUYECKON 3HAYMMOCTH KO3 dHUIIeHTa
MAPHOW KOPPEIISALIIH.

[TapHas nuHeliHas perpeccus.

Meton HauMeHbIINX KBaApaToB. OLEHKa NapaMeTpoB MOAEIH METOAOM HAUMEHBIINX KBaApaToB. OLeHKa
Ka4ecTBa MOATOHKH MOAEIH:K03()(DUIMEHT IeTepMUHALINK, MaTeMaTHYecKasi TOUHOCTh Mozenu. OreHka
KagecTBa Mozenu:kputepun dumiepa u CTproieHTa. JloBepUTEeIbHBIC HHETPBAJBI. TeCTUPOBAHUE TUIIOTES.
ToueuHbIi U HHTEPBAIBHBIN MPOTHO3. DIaCTHYHOCTb.

Knaccuueckas MOJCJ/Ib MHO>KECTBEHHOH JIMHEHHOM perpeccuu

Omnucanne moaeny. Pa3miaHble criocoObl OIEHKH apaMeTPOB KIACCHYECKOH MOAEIH PErpecCHH IIPH
nomomu MHK: cucrema ypaBHeHMiA, MaTpruHbIe POpMYIIBL, HancTpoiika [Tonck permenus, HaacTpoika
AmnHanu3 naHHBIX, BcTpoeHHbIe (yHKIK Excel. [Imrocel 1 MUHYCHI pa3IMIHBIX MTOIX0/IOB.

OreHKa KayecTBa NOATOHKH YPaBHEHHUS MHO)KECTBEHHOM JINHEWHOH perpeccni. 3HaYNMOCTh

k03¢ ¢UnneHToB. 3HAYMMOCTh MOJIENH. JloBepHUTeNIbHbIE HHTEPBANIBL. TECTHPOBAHIE TUIIOTES.
ITpunoxxeHus: perpecCHOHHOM MOJIeNu: TIOCTPOESHUE TPOTHO30B, YACTHBIC YPABHEHUSI PETPECCUH, CPEIHUN U
JacTHBIC KO(GGUITMESHTHI TaCTHIHOCTH

KoppensiioHHbI aHaIu3 3aBUCHMOCTEN

Koppensuonnas Mmatpuna. MHOKeCTBEHHAs M 4acTHasi Koppessiuus. YacTHpie K03 QUIMEHTI KOPPEIISIHH.
Cratu-cTrdeckas 3Ha4MMOCTh. CBoiicTBa. MHOXeCTBeHHBIH K0d(HUIIeHT Koppensaunu. UaTepnpeTanus
K03((PUINEHTOB MHOKECTBEHHON M YaCTHOW KOPPEJISIIH.

Hexotopsie Bonpocs crienu@pukanm

BrlsiBIeHNe HETUITMYHBIX HAOJIOICHNH (BBIOpOCOB). BimsiHue npomyIneHHbIX pakTOPOB M BKIIFOUESHUS
HeCcylIeCTBeHHBIX (hakTopoB. OTOOP (PaKTOPOB B perpecCHOHHYI0 MOJiellb. CKOPPEKTUPOBaHHBIH

k03¢ dunneHT nerepMuHanuy. Mcnonb3oBanne KaueCTBEHHBIX OOBSICHSIOMINX IIepeMeHHbIX. DUKTHBHBIC
(dummy) nepemennsie. [IpoBepka rumoTe3sl O JIUHEHHOH CBA3U KO3 duienToB. [IpoBepKa ruIOTE3bI O
nuneiiHocTH. Tect Pamces. [IpoBepka OTCYTCTBUS CTPYKTYPHBIX pa3jinuuil NpU MOMOLIHM (GUKTHBHBIX
nepeMeHHbIX U Tipu oMot tecta Yoy (Chow).

Henunelinsle Mmonenu

OyHKunoHaNBHBIE peoOpa3oBanus. BrusiHne n3meneHus Maciraba H3MEpEHHs IIEPEMEHHBIX Ha OLIEHKH
K03((PUINEHTOB perpeccuu 1 nx aucnepcuil. Jlunelinas B morapudmax perpeccus, Kak Mozeib C
MOCTOSIHHOM 3J1aCTHYHOCTBI0. MO/IENb C MOCTOSHHBIMU TEMITaMH pocTa (HoTyorapuMuuecKas MOAEINb).
WuTepnperanys oneHOK KO3 GHUIMEHTOB Pa3IHIHBIX (PYHKIIHOHATBHBIX (hopM. BEIOOp MeX Iy pa3smuaHBIMU
MO/JIEJIIMH Ha OCHOBE TECTOB. DJIACTHYHOCTH

Hapy1enne npeanocsliok KJIacCUYeCKON JTMHERNHON MOEIN

MyJ'II)TI/IKOJ'IJ'II/IHeapHOCTB, €€ MOCICACTBUA U IPEOTOJICHUC.

FeTepOCKGHaCTI/I‘IHOCTBI MOCTAaHOBKA 3aJa41, TCCTUPOBAHUC (BHSyaJ’ILHLIi;I aHaJIn3 OCTaTKOB, TCCThI YaﬁTa,
FHGﬁSCpa, FOJ'[I[(i)eJ'IB,Z[a-KBaHZ[Ta), OLICHMBAaHUE MOJCIIN B YCIIOBUAX I'€TCPOCKECAACTUIHOCTH.
ABTOKOppGJ'IHIII/IHI IMOCTAaHOBKA 3aJa4u, TCCTUPOBAHUC (BH3yEU'H:HI;II>i aHaJIu3 OCTaTKOB, TCCT Z[apGI/IHa'
YOTCOHa), OLICHMBAHHUEC MOJICJIN B YCJIOBUAX aBTOKOPPCIIALINHN.




/ TemaTnka MpaKTHUECKUX 3aHATHI/KPATKOE COJIEpKAHNUE
n/n

10 |Mopenu BpEMEHHBIX PSIOB

[TonATHE O NEKOMIIO3UIMM BPEMEHHOTO pAfa. ANJUTUBHAS U MyJIbTUIIIIMKATUBHAS MOJAEIH psla.
CriaxxuBaHue BPEMEHHOTO Psiia METOIOM CKOJIB3AIIeH cpeqHel M SKCIOHEHIMAIbHBIM METO/IOM.
Berlnenenue TpeHia, UKIMYECKUX U CIy4aiHbIX cocTaBIsiomux. KoadhduuneHTs aBTOKOppensuny,
ABTOKOPPEJSIIIMOHHAs (DYHKIIHSI, KOppeIorpaMMma.

ITocTpoenne aqAUTUBHON U MYJIBTUIINIMKATUBHOM MOZEIIEH BPEMEHHOTO PsAJia C Y4€TOM CE30HHOCTH.
IToctpoenue rpapudecKoil MIDTFOCTPAIINN MOJICIIEH.

ITocTpoeHne KpaTKOCPOUHBIX MPOrHO30B METOJOM CKOIB3SAIIEH CPENHEN U C TOMOIIBIO YPaBHEHHS TPEHA.
ITocTpoenne nporHo3a Mo MOJENSIM LUKINYECKUX PsoB. PacdeT TOUHOCTH M HHTEpBaJla IPOTHO3a.
I'paduaeckas wumroCcTpamus.

CrannoHapHOCTB, OTIPENIENICHNE U IPUMEPBL. JJOCTIDKEHNE CTAalMOHAPHOCTH IIPH OMOIIHN TIEPEXoa K
Pa3HOCTSIM, HHTETPUPOBAHHBIN psijl. TecTsl HAa CTALlMOHAPHOCTb.

Monens aBToperpeccun AR(p). Tect uku-@ynnepa a1t IpoBEPKH CTALMOHAPHOCTU. MOEb CKOJIB3SIIEro
cpennero MA(q). Monens ARMA(p,q)

CamocrosiTenbHast paboTa 00y4JaronXcs.

Ne
Bun camocTrositenbHOM paboThI

/1

1 |IToaroroBka K MPaKTHYECKUM 3aHATHIM

2 |PaboTa ¢ TEeKIIMOHHBIM MaTEPHAIOM

3 |Pabora c nureparypoit

4 | BpinonHeHue KypcoBOil pabOTHI.

5 | [loaroroBka K MpOMEKYTOYHOW aTTECTALIUU.

6 | [loarotoBka K TeKyIieMy KOHTPOJIIO.

4.4. ITpumepHbIN IEpeUeHb TEM KYPCOBBIX pabOT
1) UccnenoBanue npoCTpaHCTBEHHBIX SKOHOMETPUYECKHUX MOJIEIIEn

2) AHanu3 1 MPOTHO3UPOBAHUE JOXO/I0B HACETICHUS
3) AHanu3 U MPOTHO3UPOBaHUE 00BEMa KOHTEHHEPHBIX TIEPEBO30K
4) AHanu3 cColMaIbHO-ODKOHOMUYECKUX MOKa3aresei pernoHoB Poccuun

5) DxoHOMeTpUYECKUN aHaIu3 (PYHKLIMU CIpoca M CHpoca-TpeIoKEHHUs Ha
OCHOBHBIE BU/IbI MPOIOBOJIBCTBEHHBIX TOBAPOB

6) KoMIUIeKCHbI  aHalM3  B3aMMOCBA3M  (PUHAHCOBO-3KOHOMHMYECKHX
nokasareliel JesiTeIbHOCTU MPEAIPUSITHIA

7) KomiuiekcHblii aHann3 (pakTOpoOB TEKYUECTH KaJApOB

8) KommuiekcHbIM  aHamM3  B3aUMOCBS3M  (PMHAHCOBO-3KOHOMHYECKHX
nokasarteliel JesiTeIbHOCTH OpraHu3alil TpaHcnopTa

9) KommuiekcHbli aHaJIn3 roKasaresien KayecTBa  IMEPEBO30K
KEJIE3HOAOPOKHBIM TPAHCTIOPTOM



10) DxoHOMETpUUECKOE MOJAEIUPOBAHNUE PHIHKA KHIIbSI

B Tcuenue CCMCCTpa CTYACHT  BBIIIOJIHACT

COTJIACOBAHHOM C IIPCIIoAaBaTCICM TCMC.

KypCOBYI0 paboTy MO

KprOBaH pa60Ta COCTOHUT M3 KGI?IC-B&,ZI&HH?I, HCXOJHBIC NAHHBIC OJIA KOTOPBIX

KaXIA0OMY CTYACHTY BbIAAKOTCA B COOTBCTCTBHUH C MHAWBUAYAJIbHBIM BAPpUAHTOM.

5. llepeuens wu3naHwui,

OCBOEHUU JUCHUILIUHBI (MOYJIA).

KOTOPbIE PEKOMEHIYETCS HCIOJb30BaTh IMpHU

No

i bubnmorpaduyeckoe onucanue Mecro nocryna

1 DkoHOMeTpUKa : yueOHuK ais By3os / U. . EnuceeBa [u ap.] | 9bC FOpaiir [caiT]. —
URL:

; mox penakuuen M. Y. Enuceesoit. — Mocksa :
N3natensctBo FOpaiit, 2021. — 449 c.

https://urait.ru/bcode/468366

2 Hemunosa, O. A. DKOHOMETpHKA : y4eOHUK U TpakTUKyM st | IBC YOpaidt [caiit]. —
By30B / O. A. Jlemunosa, JI. . Manaxos. — Mocksa : URL:
Usnarenscrso FOpaiit, 2021. — 334 c. https://urait.ru/bcode/469219
3 Kpemep, H. I1I. MaremaTuka 1151 3KOHOMUCTOB: OT 3BC IOpaiir [caiit]. —
apu(METHKH JI0 SKOHOMETPHKH. Y4eOHO-CIPaBOYHOE URL:
noco0ue : 115 akagemuueckoro Oaxanaspuara / H. I11. https://urait.ru/bcode/425064
Kpewmep, b. A. Ilytko, . M. Tpumus ; nox oOrieit
penaknuei H. II. Kpemepa. — 4-e u3a., nepepad. u gom. —
Mocksa : M3natensctBo FOpaiit, 2019. — 724 c.
4 Amnanu3 naHHBIX : yuyeOHMK Uit By30B / B. C. Mxurapss [u 9BC Opaiir [caiiT]. —
ap.] ; nox penakuueii B. C. Mxurapsna. — Mocksa : URL:
Wsnarenscreo FOpaiit, 2021. — 490 c. https://urait.ru/bcode/469022
5 Nmxansu M.B. Beenenue B 3KOHOMETpUKY: YueOHOe HTB PYT(MUUT):
noco6ue. — M.: MI'VIIC (MUMT), 2016. — 117 c. http://library.miit.ru/
6 Nuxansa M.B., Kapnenko H.B. Oxonomerpuka. Hacts 1. HTb PYT(MUMUT):
[Tapnas perpeccusi: Yuebnoe nocodue. — M.: MI'VIIC http://library.miit.ru/
(MUUAT), 2016. - 117 c.
7 Nurxansa M.B. Dxonomerpuka: YueOHoe nocodue. — M. HTB PYT(MUMUT):
PYT(MHUUT), 2017. — 65c. http://library.miit.ru/
8 Kapnenko H.B. Ilpuknannas sxonomerpuka. OuieHka HTB PYT(MUUT):

CTOMMOCTH KBapTHUPbI HA PhIHKE XKUJIbs: Y4ueOHoe mocodue. -
M.: PYT (MUUT), 2018. - 111 ¢

http://library.miit.ru/

6. IlepeueHb COBpPEMEHHBIX

po¢eCCHOHAIIBHBIX

0a3 [aHHBIX U

WH()OPMAITMOHHBIX CIIPABOYHBIX CHUCTEM, KOTOPBIE MOTYT HCIOJIb30BATHCSA TMPHU

OCBOEHUU JUCHUILUIUHBI (MOYJIA).

http://library.miit.rudenepanbpHas

HayuHo-TexHuueckas OoubnmoTexa

ciyx0a

PYT
rOCYJapCTBEHHOU

(MUUT):
CTAaTUCTHUKHU.




https://www.gks.ruOdunmaneupiii calT MeXIyHapOIHOTO BaMIOTHOTO (hoHAA:
https://www.imf.org/OdunranbHpiii caiT banka Poccun:
https://www.cbr.ru/®@unancoBsiii noprain «dunam.py»: https://www.finam.ru/

7. llepedyeHb  JHMIEH3UOHHOTO WU  CBOOOJHO  PacHpOCTPaHSIEMOIO
IPOrpaMMHOr0 OOEecnedYeHusi, B TOM YHCIE€ OTEYECTBEHHOIO NPOU3BOJICTBA,
HEOO0XOMMOTrO Il OCBOCHUS JUCIIUILIMHBI (MOJTYJIs).

Oducubiii naker npuioxxkenud Microsoft Officellpuxnannoit mporpaMMHbIN
naket Gretl

8. OmumcaHne MaTepuaaIbHO-TEXHUYECKOW 0a3pl, HEOoOXOmMMMOW IS
OCYIIECTBJICHHUSI 00pa30BaTEIHLHOTO Mpoliecca Mo AUCIUILIUHE (MOIYIIIO).

JUis  TmpoBeleHUs JIEKIMOHHBIX 3aHATUH HeoOXoquma ayIJuTOpHUs C
MyJbTUMEAMA anmnaparypoi. s npoBeAeHMs NMPAKTUUECKUX 3aHATUN Tpelyercs
ayJIMTOpHsl, OCHAIlleHHass MyibTUMeaua amnmapatypod u IIK ¢ HeoOxonumbeim
IIPOrPaMMHBIM O0ECIIEYEHUEM U MOJKIIOYEHUEM K CETH UHTEPHET.

9. ®opma MPOMEKYTOUHOM ATTECTALINU:

3auer B 4 cemecTpe.
KypcoBas pabota B 5 cemecTpe.
DK3aMEH B 5 ceMmecTpe.

10. OueHouHbIE MaTEpHUAIBI.

OueHouyHblE MaTepualbl, IPUMEHSEMbBIE MPHU MPOBEACHUU IPOMEKYTOUYHON

arTeCcranuu, paBpa6aTBIBaIOTC5{ B COOTBCTCTBHH C JIOKAJIbHBIM HOpMaTI/IBHBIM AKTOM
PVT (MUUT).



ABTOpBI

Jlo1eHT, K.H. Kadeapbl
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