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1. OO1ue cBeeHus O JUCHUIUIUHE (MOJTYJIE).

enaMu 0CBOCHUS TUCLMIUIMHBI SBISIOTCA U3y4YEHUE COBPEMEHHBIX METO0B
HDKOHOMETPUYECKOIr0 MOJCIUPOBAHUSA U OBJIAJICHUS HABBIKAMU HCIIOJIb30BaHUs
CTaTUCTHUYECKOTO MHCTPYMEHTAapUs C LEJIbI0 PELICHHUS JKOHOMMYECKHUX W
YIPABJICHYECKUX 3a7a4, Pa3BUTh KPUTHUYECKOE MBILIUIEHHUE W IOBBICUTH OOIIMNA
YPOBEHBb aHATUTUYECKON KYJIbTYPBHI.

3alayaMu OCBOEHMS AMCIUIUIMHBI SBIIsETCS (OPMUPOBAHUE Y 00YyUAIOLIUXCS
NPEICTaBICHUS O MHOT000pa3HM COBPEMEHHBIX MOJIXO0J0B 3KOHOMETPUYECKOTO
MOJCIUPOBAHUA, HAYYUTh IIOHMMAHUIO U HCIIOJIB30BAHUIO MAaTeMaTHYECKOIo
A3bIKa, HA KOTOPOM IIPUHATO OIIMCHIBATH COBPEMEHHBIE JSKOHOMETPUYECKHUE
METOJIbl, IPUBUTHh KPUTHUUECKHUI MOAXOA MpH OTOOpEe MHCTPYMEHTOB aHAIM3a U
OCO3HAaHHWE HEOOXOJUMOCTH  TUIATEIBHOTO  TECTUPOBAHMSI  CTATUCTUYECKOU
aJICKBaTHOCTH TOJy4aeMbIX MOJEJIEH, a TaKKE€ Pa3BUTh HABBIKM COJEPIKATEIBHOU
WHTEPIIPETALUN PE3YJIBTATOB.

2. [Inanupyemsble pe3yibTaThl 00yUYeHUs 10 AUCIUIUIMHE (MOIYJIIO).

[lepeuenb ¢GopmMupyemMbiX pe3ylbTaTOB OCBOCHUS 00pa3oBaTEIbHOU
porpamMmbl (KOMIIETEHLUI) B pe3ybTaTe 00yUYEHUs M0 TUCUMILIMHE (MOIYIIO):

OIIK-1 - CnocobeH mnpuMEHATh 3HaHUS (HA TMPOMEXKYTOYHOM YpPOBHE)
HYKOHOMHYECKOW TEOPUH MPHU PEIICHUH MPUKIIATHBIX 33]1a4;

OIIK-2 - CnocobeH ocymiecTBIsATh cOOp, 0OpabOTKYy M CTaTUCTHYECKUH
aHaJM3 JAHHBIX, HEOOXOIWMBIX IS PEIICHHUS IOCTABICHHBIX SKOHOMHUYECKHUX
3ajad.

OOydenne 1O JUCHHUIUIMHE (MOAYJIO) TMPEAINoJaraeT, 4Yro TO €ro
pe3yibTaTam oOydJaromuiics OyaeT:

3HATD:

OCHOBHBIC TOHSTHUS DKOHOMETPUKH, OCHOBHBIC METOJIbl OICHUBAHUS
HEU3BECTHBIX MapaMEeTPOB HSKOHOMETPUUECKUX MOJENCH, METOAbl MPOBEPKU
CTaTUCTUYECKUX TUIMOTE3 O MapaMeTpax MOCTPOCHHBIX MO/IETIEH, OCHOBHBIE METO/IbI
JUAarHOCTUKHU (MPOBEPKU KauyecTBa) HJKOHOMETPUYECKUX MOJEIeH, OCHOBHBIC
MPUIIOKEHUS IKOHOMETPHUUYECKOTO aHaIU3a.

Ymers:

HaxXoAWThb JaHHbIE, HEOOXOJUMBbIE [JIsi TPOBENEHUS SKOHOMETPUYECKOTO
UCCIIEJIOBaHMs, (POPMYIUPOBATh 33Jady B MPUTOAHOM [UJIsI SKOHOMETPUYECKOTO
UCCJIEIOBaHMUSl ~ BHJIE, [PUMEHATh  CTAaHAApPTHBIE  METOAbl  ITOCTPOEHUS
HPKOHOMETPUUYECKHX MoOJIeeil, 00padaThiBaTh CTATUCTUYECKYID HH(POPMALMIO U



nojriy4arb CTaTUCTUYCCKU 000CHOBaHHBIC BbBIBOAbI, daBaTb COJCPKATCIbHYIO
HHTCPIPCTANIO PE3YJILTATOB 9KOHOMETPHYCCKOT'O MOACINPOBAHNA.

Baaners:

HaBBIKAMHU JKOHOMETPHUYECKOTO HCCIICIOBaHMSA: O00pabOTKM  peallbHBIX
CTaTUCTUYECKUX JAHHBIX, IOCTPOCHUSI M JIMATHOCTUKU HKOHOMETPUUYECKUX
MO/ICJIEH, UHTEPIPETALUM OCHOBHBIX PE3YJbTATOB OLIEHKU MOJEJICH, NPUMEHCHUS
CTAaTUCTUYECKUX IAKETOB JUJISI MOCTPOCHHUS M JUATHOCTHKH SKOHOMETPHUYECKHUX
MOJICIICH.

3. O0beM TUCUMIUTUHBI (MOYJIS).
3.1. O0mast Tpy10eMKOCTh AUCITUTUIMHBI (MOJTYJIS).

OO6mass TPyAOEMKOCTh JUCHMUIUIMHBI (MOnyisi) cocTtaBiser 7 3.e. (252
aKaJieMHU4ecKux yaca(on).

3.2. OOvem pgucuuIiiHbl (MOayssi) B ¢dopMe KOHTAaKTHOM pabOThI
oOydJarormuxcsi ¢  TMENarorM4ecCKUMu  paboTHHKaMu W (WIM)  JUIAMH,
MIPUBJICKAEMBIMH K peaTn3aluy 00pa30oBaTEIbHON MPOTPAMMBI Ha MHBIX yCIIOBHUSX,
IIPY MPOBEJICHUHN YUCOHBIX 3aHITHI:

KonnvectBo yacoB
Tun yuyeOHbIX 3aHATUH Cemectp
Bcero
Ne3 Ne4
KonTtaktHas paboTa npu npoBeAeHNN YIeOHBIX 3aHATHH (BCEro): 116 48 68
B ToM uucne:

3aHATHSA JIEKIIUOHHOTO THUIIA 50 16 34
3aHATUS CEMUHAPCKOTO THIIA 66 32 34

3.3. O6beM mucuUIUIMHBI (MOAYNs) B (opMe caMOCTOSTENbHON paboThI
oOyuarommuxcsi, a Takxke B (opMe KOHTAKTHOM paboThl OO0yYarouuxcs C
neJaroruyeckuMu paboTHUKaMU U (WIIK) JUIAMU, TIPUBJICKAEMbIMU K peatn3aluu
o0pa3oBaTreNnpHONl  MpOrpaMMbl HAa  HMHBIX  YCJIOBHUSIX, TMpPU  NPOBEICHUU
IPOMEKYTOUHOM aTTecTauu coctapiser 136 akagemuyeckux yaca (0OB).

3.4. Ilpu oOy4eHun Mo UHAUBUIYaTbHOMY y4€OHOMY IJIaHy, B TOM YHCIIE TIPU
YCKOPEHHOM OO0y4YeHWH, 00beM NUCIHIUIMHBI (MOJIYJIsI) MOXET OBITh peajn30BaH
MOJIHOCTBIO B (DOPME CaMOCTOATENBbHON paboThl 0Oy4YarOMMXCA, a TaKke B popMme
KOHTaKTHOM paboThl OOydYarommxcs ¢ MeAaroruyecKuMu pabOTHUKAMH M (WIIH)
JUIaMU, TPUBJIEKAEMBIMH K peaiu3alii 00pa3oBaTENbHOW MPOrpaMMbl Ha MHBIX



YCIIOBUAX, IPU IMTPOBCACHUN HpOMe)KYTOqHOfI aTTeCcranuu.

4. ConeprkaHue JUCIUTUIAHBI (MOIYJIIA).

4.1. 3a"HaTUA TEKIIMOHHOTO THUIIA.

n/n

TemaTrka JIEKIIMOHHBIX 3aHATHH / KpaTKO€ COACPIKAHUC

IIpenmeT 3KOHOMETPHUKH.

MeTo10510T1sl SKOHOMETPUUECKOT 0 UCCIIE0BaHMsl. TeopeTuueckas U SKOHOMETPUUECKAs MOAEIIb.
WctoyHuku naHHBIX A7 aHanu3a. Tpu TUIAa 3KOHOMUYECKUX JaHHBIX: BPEMEHHBIE Psiibl, TEPEKPECTHHIE
(CrOSS-seCtion) JlaHHbIe, TTaHeNbHbIe JaHHbIe. OCHOBHBIE 3TaIlbl SKOHOMETPHUUECKOTO aHAIN3a TAHHBIX

ba3oBbie MOHATHS CTaTUCTUKH.

I'enepanpHast COBOKYITHOCTH U BEIOOpKA. CItocoObI 00paboTKH 1 BH3yalH3anuy NaHHBIX. HopMmansHOE
pacmpeneneHre U CBsI3aHHbIe ¢ HUM XU-KBaparT pacnpeaeneHue, pacupenenenus Creronenta u dumepa-
Cuenekopa. x ocHoBHBIE cBoiicTBa. CTaTUCTHUECKOE OlieHMBaHue. ToyeuHble OlleHKHU. JInHEeHHOCTD,
HECMEIICHHOCTh, 3()()EKTUBHOCTE M COCTOATENBHOCTD OIleHOK. CBOMCTBA BRIOOPOYHBIX XapPAKTEPHCTUK KaK
TOYEUYHBIX OLIEHOK. MIHTepBaibHbBIE OLICHKH, JOBEPUTENbHBIN HHTEpBaIL. [IpoBepKa CTATUCTUYECKUX THUIIOTES.

Krnaccuueckas nuHeHast perpeCCMOHHAsI MOJIETh JJIS CIydast OJHOW OOBICHSIOMICH
MIepEMEHHOM.

Teoperndeckast 1 BHIOOPOYHAS perpeccHy. JKOHOMUYECKasi HHTEPIIpeTanus CIyJaifHOW COCTaBIIIONIEH.
JInHeHOCTH perpeccuu Mo MNepeMeHHbIM 1 TapaMeTpaM. 3aada OLEeHUBAHUS TapaMeTpoB. MeTon
HanMeHbpIHX KBaapatoB (MHK). Cucrema HOpManbHBEIX ypaBHEHHUH U e penieHne. DKOHOMUYECKas
uHTepnpetanus oneHok MHK.

JucnepcronHsblil aHanu3. Pa3noskeHne cyMMBI KBaIpaTOB OTKIOHEHUH HAOJII01aeMbIX 3HAYEHHH 3aBHCUMOK
MepeMEHHOI 0T ee BRIOOPO4HOTro cpegHero. CTeneHb COOTBETCTBHS TMHUU PErPECCUU UMEIOIIUMCS TaHHBIM.
[MTokazaTenu kauecTBa MOATOHKH NAapHO# JIMHelHON perpeccun. KoadduuueHTt nerepMuHaum u ero
CBOWCTBA.

CsoiicTBa oneHOK mapaMeTpoB, monydeHHbIX 1o MHK. Teopema ["aycca-MapkoBa it mapHOW perpeccuu.
[Ipenmonoxenne 0 HOPMAIHLHOM paclpeIeIeHu N CIIyIaiHOW OMMOKH B paMKaX KJIACCHYECKON TMHEHHOM
PETrpeCCUN U €r0 CIEICTBHSL.

JloBepuTebpHbBIE HHTEPBAJIBI OIIEHOK TapaMeTPOB M MPOBEPKa 'MITOTe3 00 X 3HaYMMOCTH (t-TecT). [IpoBepka
THITOTE3 O KOHKPETHOM 3HaueHHH KoddduireHToB perpeccnu.lIpoBepka rumnore3sl 00 agekBaTHOCTH
ypaBHeHus perpeccu (F-tecT).

ITpunoxenus perpecCMOHHON MOJIENH.

Kitaccnueckast Mo1es1b MHOKECTBEHHOM JINHEWHON PETpecCuu

MHuoecTBeHHas! TMHEHHAs perpeccus B CKaJsIpHOW U MaTpuIHOH popmax. MeTon HaMMEHBIINX KBaPaTOB.
CucremMa HOpMaITFHBIX ypaBHEHHH. MaTpU9IHOE BEIpaKEHHUE [T BEKTOpa OIICHOK K03 uitmenTon
perpeccun. Teopema ['aycca-MapkoBa Jijisl MHOXKECTBEHHOM JIMHEHHOM perpeccu. [lokazarenu kauecTsa
MIOZITOHKN MHOXECTBEHHOH perpeccni. KoahGpuumueHT MHOXECTBEHHON KOPpEesinny, KO3 GHINEeHT
MHO)KECTBEHHOH JeTepMHUHAINN U KO3 GHUINEHT MHOXXECTBEHHOH JIETEPMUHALINH, CKOPPEKTUPOBAHHbIA Ha
YHCIIO CTeTIeHeH cBOOO/IbI.

ITpoBepka 3HaUMMOCTH KOAIPQUIIMEHTOB U aJIEKBaTHOCTH PErPECCUH JJIsl MHOXKECTBEHHOH JTMHEHHON
perpeccuoHHON Mojenu. JloBepuTenbHbIe HHTEPBAJIBI OLIEHOK MapaMeTpoB. PopMyIHpoOBKa U MPOBEpKa
o011eit JTMHeHHON TUIoTe3b! 0 KO3 (UIMEHTaX MHOKECTBEHHOW PErpeccHy.

[TpunoxeHus perpecCHOHHON MOJIEIH.




/1

TemaTuka NEKIIMOHHBIX 3aHATHH / KpaTKO€ COACPIKAHUC

HGKOTOPHG BOIPOCHI NPAKTUYICCKOTO UCITOJIb30BaHUA PETPCCCHUOHHBIX Mo,ueneﬁ.

OT160p (haKTOPOB B PErpecCHOHHYIO MO/IeNb. Vconp30BaHNe KaYeCTBEHHBIX OOBSCHSIONINX ITEPEMEHHBIX.
OukTrBHEIC (dummy) mepeMeHHbIC B MHOXKECTBEHHOW JIMHEHHO perpeccun. CpaBHEHHUE IBYX PErpeccuii ¢
MOMOIBIO (PMKTUBHBIX TIepeMeHHbIX U TecTa Yoy (Chow). DKBUBaJIEeHTHOCTB 3THX IOJIX0/I0B. BhisiBneHune
HETUIMYHBIX HaOJroIeHnH (BBIOpocoB). OlieHKa MOJIENU [TPY HATMYUN HETHITUYHBIX HAOJII0ACHHH

Turs! omm6ok crienupukanny Moaeny. IpomnyineHHble U H3IHIIHNE NIepeMeHHble. HenmpaBunbHas
(dyaxmmronansHast popma mozpenn. CMenieHue B OleHKaxX KA PHUIIHEHTOB, BBI3EIBAEMOE HEBKIIIOUEHHUEM
CYIIECTBEHHBIX TIEPEMEHHBIX. Y XyALICHHE TOYHOCTH OLIEHOK (yBEIMICHHE OLIEHOK TUCTIEPCHIA) IPH
BKJIFOUCHHUH B MOJIETIb M3JIMIIHUX ITIEPEMEHHBIX. [IpoBepKa rUmoTe3sl 0 TpyNIe H3JIUIITHIX [TePEeMEHHBIX.
RESET rect Pamcest (Ramsey's RESET test) amnst mpoBepKy THIIOTE3BI O CYIIECTBOBAHUH ITPOITYIIEHHBIX
MEPEMEHHBIX.

QyHKIMOHATBHBIE TPE0OPa30BaHUs TIEPEMEHHBIX B IMHEHHON PErpecCHOHHON MOJIEIH.

Br16op Mexay MoaensiMu.

Brusinne n3mMeHeHus: MaciuTada u3MepeHusl IepEMEHHBIX Ha OLEHKH KO (PHUIIMEHTOB PErpecchy 1 UX
Jqucrniepcuii. Perpeccust B IEHTPHPOBAaHHBIX 1 HOPMHPOBAHHBIX NTepeMEHHbBIX. PYHKIIMOHATbHBIE
npeoOpa3oBaHus IEPEMEHHBIX B JIMHEIHOH perpeccnoHHoi Moaenu. JImHeiiHas B Jorapudmax perpeccus,
KaK MOJIENb C ITOCTOSTHHOM 3JIaCTHYHOCTHI0. MOJIETh € TOCTOSHHBIMH TEMITAMH POCTa
(momynorapupmudeckas Mozelns). IHTepiperanys oneHOK KO3 GHUITHEHTOB pa3IndHbIX (YHKIIMOHATBHBIX
¢opm. Bribop mexny mogensimu. Tects! bepa m MakAnepa, MakKunnona, Yaiita n [[pBuicona.

Tuns! omuOoK crienuUKAA MOICIH.

[TponymeHHble 1 U3THIIHKE TepeMeHHble. HenpaBubHas ¢pyHKipoHanbpHas Gopma Moaenu. CMelieHue B
OLICHKaXx KO3(I)(1)I/IHI/ICHTOB, BbI3BIBAEMOC HEBKIIFOUCHUEM CYHICCTBCHHBIX IIEPEMECHHBIX. yXy)IHIeHI/IC TOYHOCTH
OILIEHOK (yBEJIHUEHHE OIIEHOK TUCIIEPCHii) IPH BKIIOYEHUH B MOJETh U3HUIIHUX IepeMeHHBIX. [IpoBepka
runoTess o rpymme mnumHux nepemMeHHbx. RESET tect Pamces (Ramsey's RESET test) mis nmpoBepku
THIIOTE3BI O CYLIECTBOBAHHUH IIPOITYIIIEHHBIX IEPEMEHHBIX.

Hapymenne npeanocsiiok KJ1acCU4eCKON TMHENHOU MOJEIH.

MyJIbTHKOIIMHEAPHOCTh JaHHBIX. MeanbHas v pakTHYecKas MyJIbTHKOIUIMHEAPHOCTh
(KBa3UMYyIIbTHKOJIMHEAPHOCTH). TeopeTHUEeCKUE TTOCIEACTBHS MYJIbTHKOJUTMHEAPHOCTH JITS OLICHOK
rapaMeTpOB PErpecCUOHHOM MozeaH. HecTabniibHOCTh OLIEHOK ITApaMeTPOB PETPECCHU M MX TUCTIEPCH TIPU
MaJIbIX UBMEHCHUAX UCXOJAHBIX JaHHBIX B CIIy4a€ MYJIbTUKOJIJIMHCAPHOCTH. HpI/ISHaKI/I HaJIM4YuA
MYJIbTUKOJUIMHCAPHOCTH. Iloka3aTenu creneHu MYJIBTUKOJUIMHCAPHOCTH. BcnomorarenabHbIe perpeccumn n
nokasatenb "B3nytus" nucnepcun (VIF). Mnaekc obycnosnenHoctn nHpopmarmonnoi matpuiisl (CI) kak
N0Ka3aTelb CTEIIeHH MYJIbTUKOJUIMHEAPHOCTH. MeTobI G0pBOBI ¢ MyJIbTUKOJIUIMHEAPHOCTBI0. MeTo bl
MOIIaroBOTO BKJIIOYEHHS H TIOLIAr0BOTO MCKITIOYEHHS IEPEMEHHBIX, HX TOCTOMHCTBA U HeqocTaTku. Tect
®appepa-I'noybdepa.

I'eTepockenacTuyHOCTh. HapynieHre runoTes3bl 0 rOMOCKEJACTUYHOCTH OMIMOOK perpeccuu. [locneacTus
reTePOCKEIACTUIHOCTH ISl OLICHOK KO (HUIIMEHTOB PErpecCHy METOJOM HAMMEHBILINX KBaPaToB U
MPOBEPKH CTATUCTHYECKUX TUMOTe3. TeCThl Ha BBISABICHHE reTepockeaacTHuHOCTH. OICHUBaHHE MTPU
HaJIMYUH TeTePOCKEAACTUUHOCTH. B3BelieHHBII METO HAMMEHBIINX KBaApaToB. OOOOIICHHBIH METO
HAUMEHBIIIMX KBaAPaToOB. POOACTHBIC CTaHIAPTHBIC OIIMOKH OIICHOK K03(HUITHeHTOB perpeccuu B hopme
Vaiira (White).

Asrokoppensiius. Onpeznenenue. CriocoObl ooHapyxenus. Tect Jlapouna-VYorcona. [Tocneacrsust.
Bo3moxkHOCTH ycTpaHEHUS.

Croxacruyeckue 00BsICHOIINE epeMeHHble. KoppennpoBaHHOCTH €O ciTydailHbIM (akTopoM. Mertox
MHCTPYMEHTAIBHBIX IEPEMECHHBIX.

Mogenu BPCMCHHBIX pPAOOB.

Crioco0bl IEKOMIIO3UIIMH Psijia Ha COCTABIISIOIINE: TPEHI, CE30HHOCTD, oIuOKa. Jlekommo3unus psa ¢
nmomoineio moaenu ETS (error, trend, seasonal). [Iporaosuposanue ¢ momoripio ETS monernei.
CranuoHapHbIe U HECTAIlMOHAPHBIE BPEMEHHBIE psabl. Mojenb ciaydaitHoro Omyxnanus. Tect Jukku-
Oymnepa. Tect KPSS




4.2. 3aHATHS CEMUHAPCKOTO THUIIA.

HpaKTI/ILIGCKI/IC 3aHATHUA

TemaTrka MPakKTUYECKUX 3aHATUNI/KPATKOE COJIEPKaHNE

CnocoObl MMPEACTaBJICHUA U O6pa6OTKI/I CTaTUCTHYCCKHX JaHHBIX. CraTHCTUYECKHE
BBIBOJbI: OLICHKHW U IIPOBCPKU I'MIIOTE3. Toueunsie u HUHTCPBAJIbHBIC OLICHKHU.

CrarucTruecKkue BbIBObI: OIIECHKH U MMPOBEPKHU TUNOTE3. I UIIOTE3bI O CPpeAHEM, O
JMcrepcuu. I umore3pl 0 paBEHCTBE AUCIIEPCUIA, O PABEHCTBE MATEMAaTUYECKUX OKUIAHUM.

Koaddurmuent napaoi Koppensmnun: BeUrUciaeHne, cBoicTBa. OleHKa TECHOTHI TapHOU
JUHEHHON KOPPEIAIMOHHON cBsA3H. OIEHKa CTATUCTUYSCKON 3HAYNMOCTH KoddpuimenTa
MapHON KOPPEIIALINH.

[TapHas nuHENHAsA perpeccus.

Meton HauMeHbIINX KBaApaToB. OLeHKa NapaMeTpOB MOAEIN METOAOM HaUMEHBIINX KBaapaToB. OLeHKa
Ka4yecTBa MOATOHKH MOJe:KOd(QUIIMEHT AeTepMUHAIINN, MaTeMaTHIecKast TOYHOCTh Mojienu. OneHka
kayecTBa Mojenu:kpureprun Purepa u CteroneHTa. JloBepuTenbHbIe HHETPBAJIBL. TeCTUPOBAHUE THUIIOTES.
ToueuHbIit 1 HHTEPBAIBHBIA MPOTHO3. DIACTUYHOCTb.

Kitaccuueckast Mozies1b MHOKECTBEHHOM JINHEWHON perpeccuu

Omnucanne Moaeny. Pa3nudHble CIOCOOBI OLIEHKH MapaMeTPOB KIACCHYECKOH MOAETH PErPECCHH MPH
nmomomn MHK: cuctema ypaBHeHUA, MaTpuaHbIe (GOPMYITHI, HaACTpoiika [Towmck pemenHws, HaIcTpoiKka
Amnanu3 naHHbIX, BcTpoeHHbIe (yHKnun Excel. [Tnrockl 1 MUHYCBHI pa3iudHBIX TOAXO/0B.

OreHka KayecTBa MOJATOHKH YPaBHEHHUs] MHOKECTBEHHOH JTMHEHHOH perpeccun. 3HAYUNMOCTb
k03(unreHToB. 3HaYMMOCTh MoJienH. JloBepuTeNbHbIE HHTEPBANIBL. TEeCTUPOBaHUE TUIIOTES.

[puioxeHus: perpecCHOHHON MOJIENN: TOCTPOEHHE IPOTHO30B, YaCTHBIE yPaBHEHHS PErPECCHH, CPEJHUN 1
JacTHbIC KOI()(DUITHCHTHI DIACTHYHOCTH

KoppensunoHHblil aHann3 3aBUCUMOCTEN

Koppensunonnas marpuna. MHOKeCTBEHHAs M YacTHas Koppemsinus. YacTHbIe K03()(GHLIHEHTHI KOPPEeILHN.
CraTu-cTiueckas 3Ha9UMOcTh. CBoiicTBa. MHOXeCTBeHHBIN K03 duItneHT Koppesinuu. MHTepnperanus
K03 (PHUITMEHTOB MHOXXECTBEHHO M YaCTHOH KOPPEIISIIUH.

HexoTtopsie Bonpock! crieruguKaum

BerlsiBeHne HETUTMYHBIX HAaOJIoieHUH (BBIOpOCOB). BiusiHue npormynieHHbIX (aKTOpOB M BKIFOUSHHUS
HecylecTBEHHBIX (hakTopoB. OTOOp (haKTOPOB B perpecCHOHHYI0 MoAeb. CKOPPEKTHPOBAHHBIN

k03 dunreHT nerepMuHanuy. Mcnoiap30BaHne Ka4eCTBEHHBIX OOBSCHSIONINX MepeMEHHbIX. OUKTHBHBIC
(dummy) epemensnbie. [IpoBepka rumoTe3sl 0 JUHEHHOM CBA3U K03 duitnentos. [TpoBepka rumoress o
nuneitHoctH. Tect Pamces. [IpoBepka OTCYTCTBHUS CTPYKTYPHBIX pa3inuyiuii IPU MOMOIIY (PUKTHBHBIX
nepeMeHHbIX U rpu oMoty tecta Yoy (Chow).

Henauneiinesie Mogenu

(DyHKHI/IOHaJ'IBHBIG HpeO6pa3OBaHI/I$I. BJ'II/IHHI/IC N3MCHCHUA MacmTa6a HU3MEPCHUS ICPECMCHHBIX HAa OLICHKU
K03(h(PUIMEHTOB perpeccuu U uxX aucnepcuii. JInHelHas B torapudmax perpeccus, Kak MoJIeIb ¢
MOCTOSTHHOM 3JTACTHYHOCTBEO. MOJIeINb ¢ MOCTOSIHHBIMU TEMITaMH PocTa (TodynorapudMudeckas MOJIEIb ).
Wurtepnperanus oeHOK KOA((QHUIUEHTOB Pa3INYHbIX (yHKIMOHAIBHBEIX GopM. BEIOOp Mex1y pa3niuuHbIMU
MOACIISIMHU HA OCHOBEC TCCTOB. :‘)HaCTI/I‘IHOCTB

HapyuieHne npeanocsiok KJIacCUYeCKON JTMHEMHOW MOJEIN

MynbTHKOIIMHEapHOCTD, €€ TIOCIIEICTBUS U IPEOIOJICHHE.

I'eTepockenacTHYHOCTE: TIOCTAHOBKA 33/1a4H, TECTUPOBAHNE (BU3YAIBHBIA aHAJIN3 OCTaTKOB, TECTHl Y aiiTa,
I'neitzepa, 'onadenbra-Ksanara), oneHuBaHue MOJEIH B YCIOBUAX I€TEPOCKEIACTUIHOCTH.
ABTOKOppEIIALHNS: IOCTAHOBKA 3a/1aull, TECTUPOBAHUE (BU3YallbHBII aHAINU3 OCTATKOB, TecT JlapOuHa-
YoTcoHa), OLleHUBAHUE MOJIEIN B YCIOBUAX aBTOKOPPEIIALIUH.
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10 |Mopnenu BpeMEHHBIX PSI0B

[TonsiTre 0 AEKOMIO3UIUK BPEMEHHOTO Psiia. AJIUTHBHAS U MYJIbTUIUIMKATUBHAS MOJENU psa.
CriaxuBaHue BpEMEHHOTO psiia METOAOM CKOJIB3SIIEN CpeHeN U SKCIIOHEHIMATbHBIM METOOM.
Beigenenune Tpenia, HUKINUECKUX U CIy4YaidHbIX cocTaBisiomux. Koaddunuentsr aBTokoppensimy,
ABTOKOPpEJISIMOHHAs (QyHKIUS, KOppeJiorpaMMa.

IlocTpoenue afAUTUBHON U MYJIbTUIUIMKATUBHON MOJENEeH BpEMEHHOIO Psiia C YUYETOM CE30HHOCTH.
IToctpoenue rpadpudecKkoi WILTIOCTPAIIIHA MOIEIEH.

[TocTpoenne KpaTKOCPOUHBIX IIPOTHO30B METOAOM CKOJIB3SIIIEH CpeTHEN U C TOMOIIBIO ypaBHEHHS TPEHA.
[TocTpoenne nporuo3a Mo MOAEIAM NUKIMIECKUX psAaoB. PacueT TOUHOCTH M HHTEpBaIa MPOTHO3A.
I'paduyeckas wmmrocTparus.

CranoHapHOCTb, ONpeAeIeHre U MpUMephl. JIOCTHKEHHE CTAllMOHAPHOCTHU TP MOMOIIM Nepexoaa K
Pa3HOCTSM, HHTETPUPOBAHHEIHN psia. TecTsl Ha CTALIMOHAPHOCTS.

Monens aBToperpeccun AR(p). Tect Juxku-dymiepa 11 NpoBEpKH CTAIIHOHAPHOCTH. MOJIENb CKOJIB3SIIET0
cpenaero MA(q). Moneirs ARMA(p,q)

4.3. CamocrosTenbHas paboTa 00y4daroIHXCs.

No
Bun camocrositensHOM paboTh

1/

1 |[ToaroTroBka K MPaKTUYECKUM 3aHSATHSIM

2 |PaboTa ¢ NTeKIMOHHBIM MaTEepUATIOM

3 |Pabora c nutepartypoit

4 | BobnosiHeHue KypcoBoil paboThI.

5 | [loaroroBka K NpOMEXyTOYHOU aTTECTALIUH.

6 | [ToaroroBka K TeKymeMy KOHTPOJIIO.

4.4. ITpuMepHbIN IEpeUeHb TeM KYpPCOBBIX PabOT
1) UccnenoBanue NpOCTPAHCTBEHHBIX YKOHOMETPHUECKUX MOIeei

2) AHanu3 U NPOTHO3UPOBAHUE JOXO0/I0B HACEIEHUS
3) AHanu3 ¥ MPOTHO3UPOBaHUE 00BEMa KOHTEHHEPHBIX IEPEBO30K
4) AHanu3 couuaabHO-3KOHOMUYECKHUX NOKa3zarenen pernoHoB Poccun

5) DkoHOMETpHYECKHUIT aHaTn3 (DYHKIMK CIpOca U CIPOCca-NPEITIOKCHHUS Ha
OCHOBHBIE BH/IbI IPOJOBOJBCTBEHHBIX TOBAPOB

6) KommekcHplii aHamu3  B3aUMOCBS3M  (PMHAHCOBO-PKOHOMUYECKUX
MOKa3aTesen AeATeNbHOCTH NPEAIPUATHI

7) KommnekcHblii aHanu3 (pakTOpOB TEKYUECTH KAAPOB

8) KomruiekcHbI  aHanmu3  B3aUMOCBSI3M  (PMHAHCOBO-IKOHOMUYECKHUX
[IOKa3aTesen AeATeNbHOCTH OPraHu3alui TpaHCIopTa

9) KomrmnekcHbii AHAJIN3 roKasarenen KayecTBa MIEPEBO30K
YKEJIE3HOAOPOKHBIM TPAHCIIOPTOM




10) DxoHOMETpHUECKOE MOJAEITUPOBAHNUE PHIHKA KHIIbS

B Tedenme cemecTpa CTYAEHT  BBIITOJHSET

COTJIACOBAHHOM C npernogaBarciicM TEMC.

KypCOBYI0 paboTy Mo

KypcoBas paboTa cOCTOUT U3 Kelc-3alaHuii, HICXOAHBIEC TaHHbIE JJISl KOTOPBIX

KaXXI0MY CTYACHTY BbIAAIOTCA B COOTBECTCTBUHN C MHANBUAYAJIbHBIM BApUAHTOM.

5. llepeuenr wu3naAHUM,

OCBOCHHUH JTUCIUIIINHBI (MOJTYJIs).

KOTOPBIC PCKOMCHAYCTCA MCIIOJIIB30BATh IIPU

ri\/ri bubmmorpaduyeckoe onucanue Mecro nocrymna
1 OkoHoMeTpuKa : yueOHHK i1t By30B / . . Enuceesa [u ap.] | 9bC [Opaiir [caiit]. —
; o pepaxuueii Y. . Enuceesoil. — Mocksa : URL:
Wsnatenscrso FOpaiit, 2021. — 449 c. https://urait.ru/bcode/468366
2 Hemumosa, O. A. DKOHOMETpHUKA : yueOHUK U npakTukyM st | ObC Opair [canT]. —
By30B / O. A. Jlemuyiosa, JI. . Manaxos. — Mocksa : URL:
Usnarenscrso FOpaiir, 2021. — 334 c. https://urait.ru/bcode/469219
3 Kpemep, H. lII. MaTemaTuka 1151 3KOHOMHUCTOB: OT OBC IOpaiir [caiit]. —
apu(METHKH JJO SKOHOMETPHUKH. Y 4eOHO-CIIpaBOYHOE URL:
noco0ue : 1715 akajgemudeckoro 6akanaspuara / H. 111 https://urait.ru/bcode/425064
Kpemep, b. A. [lytko, Y. M. Tpumms ; mox oouiei
penakuueit H. ILI. Kpemepa. — 4-e u3z., nepepad. u gom. —
Mocksa : U3natenscTBo FOpaiit, 2019. — 724 c.
4 AHanm3 naHHBIX : yueOHUK 11 By30B / B. C. MxurapsH [u OBC IOpaiir [caiit]. —
ap.] ; mox penakuueii B. C. Mxurapsina. — Mocksa : URL:
Usnarenscrso FOpaiit, 2021. — 490 c. https://urait.ru/bcode/469022
5 Nmxansu M.B. BeeeHre B 5JKOHOMETPUKY: YueOHOE HTB PYT(MHUUAT):
nocobue. — M.: MI'YIIC (MMMT), 2016. — 117 c. http://library.miit.ru/
6 Nurxansa M.B., Kapnenko H.B. Dxonometpuka. Hacts 1. HTB PYT(MUUT):
[Mapnas perpeccus: YuebHoe nocobue. — M.: MI'YIIC http://library.miit.ru/
(MUUT), 2016.— 117 c.
7 Nmxansa M.B. Dxonomerpuka: Yue6Hoe nocobue. — M.: HTb PYT(MHUUAT):
PYT(MUMT), 2017. — 65c. http://library.miit.ru/
8 Kapnenxo H.B. Ilpuknaanas sxkoHometpuka. OrieHKa HTb PYT(MHHUT):

CTOMMOCTH KBapTHUPBI Ha PhIHKE KUJIbs: YueOHOe mocodue. -
M.: PYT (MUUT), 2018. - 111 ¢

http://library.miit.ru/

6. IlepedyeHp COBpPEeMEHHBIX

npodeCcCUOHANIbHBIX

0a3 TaHHBIX WU

I/IH(I)OpMaIII/IOHHBIX CIIPpAaBOYHBIX CHUCTCM, KOTOPBIC MOTYT HCIIOJIIB30BATHLCA IIPpU

OCBOCHHMH JTUCHUILITUHBI (MOIYJIs).

http://library.miit.ru®enepanpaas

HayuHno-Texanuueckas oubnuoTexa

ciyx0a

PYT
roCyAapCTBEHHOM

(MUUT):
CTAaTUCTUKHU.




https://www.gks.ruOdunnanpapiii  callT MeXIyHapoaJHOTO BalOTHOTO (OHIA:
https://www.imf.org/Odunmansubiii cauT banka Poccuu:
https://www.cbr.ru/®@unancossiii nopran «dunam.py»: https://www.finam.ru/

7. llepeueHb  JNHMIIEH3UOHHOTO U  CBOOOJHO  PaCHpPOCTPAHSIEMOTO
IPOrpaMMHOTO OOECIEYeHHs, B TOM YHCIIE OTEUYECTBEHHOTO MPOU3BOJICTBA,
HEO0OXOIMMOTrO /111 OCBOCHHS TUCIUILIIUHBI (MOIYJIs).

Oducubiii naker npuioxxenud Microsoft Officellpuknannoit mporpaMMHbIN
naket Gretl

8. OmmcaHne MaTepuaJbHO-TEXHUYECKOW ©0a3pl, HEOOXOJAMMOMN IS
OCYIIIECTBJICHUS 00pa30BaTEILHOrO MpoIiecca Mo TUCIHUILTHHE (MOIYJIIO).

Jlns  mpoBeneHMs JIEKIIMOHHBIX 3aHITHH HEOOXoaWMa ayJuTopus ¢
MyJIbTUMEINA amnmnapatypoi. s mpoBeneHHs] MpaKTUYECKUX 3aHATUN TpeOyercs
ayJIMTOpUsi, OCHAIlleHHass MyibTUMeaua ammapatypoil u I[IK ¢ HeoOxomumbiM
IPOrPAaMMHBIM 00ECTICYCHHEM U MOJKIIOUEHUEM K CETH UHTEPHET.

9. ®opma NpOMEKYTOUYHOM aTTECTALIUM:

3auer B 3 cemecTpe.
KypcoBas pabota B 4 cemectpe.
DK3aMeH B 4 ceMecTpe.

10. OueHouHbIe MaTEpHUAIIBI.

OueHouyHblE MaTepualibl, IPUMEHAEMbIE MPHU MPOBEACHUU MPOMEKYTOUHOU

aTTecTtalum, pa3pa6aTHBa10Tc;1 B COOTBCTCTBHH C JIOKAJIbHBIM HOPMAaTHBHBIM aKTOM
PYT (MUAUT).
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