AHHOTanus padoyeil NporpaMMbl IMCUUILIAHBI
«IKOHOMETPHUKA»

Heabio ocBoeHUS NUCHUIUIMHBI «DKOHOMETpPUKA» SIBIsIeTCd OOydeHHE CHEeIHaIiCTOB
TEOPETUUYECKUMHU  MPAKTUYECKHUM OCHOBAM  IOCTPOCHHUS IKOHOMETPUUYECKHX  MOJeNeH
KOJMYECTBEHHOTO aHalIM3a M IPOTHO3UPOBAHMS COLUAIBHO-D)KOHOMUYECKUX SIBICHUU H
MIPOIIECCOB, a TAaK)KE PA3BUTHUS MPO(HECCUOHATBHBIX KAYECTB M KOMIICTCHIIUN, HEOOXOAMMBIX JIJIS
BBIMIOJHEHHUS] (PYHKUIHMOHAIBHBIX OOS3aHHOCTEM CHEIUAIUCTOB B cdepe HKOHOMUKH U
YIPaBJICHUS] OPraHU3aALUSIMH, OTPACIISIMHU, KOMIUIEKCAMHU.

3agaun AUCHUIIMHBI:

— (dopmupoBaHue 3HAHWN CHUCTEMHOTO TPEACTABICHUS 00 DJKOHOMETPUKE st
OCYIIECTBJICHUSI TpPaMOTHOTO cOopa MJaHHBIX W o0oTOOpa (aKkTOpOB, HEOOXOAMMBIX IS
MOCTPOEHHUS SKOHOMETPUUECKUX MOJIETICH;

— OCBOCHHME CYHIECTBYIOLIMX METOJOB IIOCTPOEHHUS M aHajiu3a CTaHJIApPTHBIX
TEOPETUYECKHUX U DIKOHOMETPUICCKUX MOJIeliel B MaTeMaTudeckoi hopme;

— (hopMUpOBaHHE MPAKTUYECKUX HABBIKOB B MOCTPOCHUU SKOHOMETPHUYECKHX MOJENEH,
NPUHITHA PEIICHUH O crieMuUKANUYA U WICHTU(QUKAIMA MOJCIH W BBIOOPE METO/a OICHKHU
napamMeTpoB MOJIENIU, UHTEPIIPETAILIUU PE3YNIbTATOB, IOJYYEHUH ITPOTHO3HBIX OLICHOK HAa OCHOBE
aHaJ 33 SKOHOMETPUYECKUX JTAHHBIX;

—pa3BUTHE MPAKTHUYECKUX HABBHIKOB B BHIOOpE COBPEMEHHBIX TEXHHUYECKHX CPEACTB U
MH()OPMAIIMOHHBIX TEXHOJOTUN JIsl pEIICHUS aHATUTUYECKUX U HCCIIEIOBATEIBCKUX 3a]1a4.

IlepeyeHb TeM U OCHOBHBIX BONPOCOB:
Tema 1. [Ipenmer u 3a1a4u 5KOHOMETPUKH
1. OnpeneneHue 3KOHOMETPUKH, UCTOPUS €€ BOSHUKHOBEHHS M PA3BUTUS. DKOHOMETPHUKA U
SKOHOMHUYECKAs] TEOpHsl. DKOHOMETPUKA M CTAaTUCTUKA. DKOHOMETPUKA W MaTeMaTHYEeCKUe
METO/IBI.
2. O6nacTu NpUMEHEHHUsI IKOHOMETPUUECKUX MOJIEIEH.
3. THUIbI 5KOHOMETPUYECKUX MOJICTICH UMEIOIINUXCS JaHHBIX.
4. Wsmepenus B dkoHOMeTpuke. [IpoOnemMbl TOYHOCTH OMNpENENCHUS SKOHOMHYECKUX
MIOKa3aTeJIeH.

Tema 2. [TapHast perpeccust © KOppeIsIus

1. Cnenuduxanus moaenu. JIunelnas perpeccust o METOAy HAMMEHbBIIUX KBaPaTOB.
2. HTepnperanus ypaBHEHUS pErpecCru.

3. CBoiicTBa OLIEHOK [TapaMEeTPOB YpaBHEHUS IUHEWHOM PerpeccuH.

3. KoapdunueHTs! KOppensiuy U AeTepMUHALIH.

5. O1eHKa CylecTBEHHOCTH MTapaMeTpOB JIMHEHHOM perpeccuu 1 KOppessum.

6. JloBepuTenpHBIE HHTEPBAJIBI IPOTHO3A.

Tema 3. MHOeCTBEHHAs! perpeccus U KOppesius
1.Crerudukanyst MoJieI MHOXECTBEHHON PErpecCcHu.
2. DTarbl perpecCHOHHOr0 aHaIN3a.
3. O16op paKTOpOB NP MOCTPOCHUU MOJAEIH.
4. Boibop Tuna ypaBHeHus perpeccun. OnieHKa 1 MHTEpIpeTaus napaMeTpoB ypaBHEHUS
MHOKECTBEHHOW PErPECCUH.
5. MyJIbTUKOJUIMHEAPHOCTb.
6. MHO>XeCTBeHHas1 ¥ yacTHasi Koppessiius. CKOppeKTUPOBAHHBINA K03 PUIIMEHTIeTepMUHALIUH.
7. OueHka Ha/IeKHOCTH PE3yJIbTaTOB MHOKECTBEHHOMN PErpeccuu U KOPPEsSIuu.

Tema 4. Henuuelinble MOJIENT PETPECCUU



1. HenuHelinble ypaBHEHUSI pETPECCHUH.

2. I[IpeobpazoBanue nepeMeHHBIX. JIMHeapu3aIus HeMMHEHHBIX YPAaBHEHHH 110 TIEPEMEHHBIM C
JTUHEHHBIMU KO3 PUIICHTaMHU ITyTEM 3aMEHbI IepeMEeHHbBIX. JIMHeapu3amusi HeTUHEHHBIX
YpaBHEHUI MO PErPECCHOHHBIM ITapamMeTpaM MyTeM JIOrapuMUPOBAHHUS.

3. Koppensuus s HenuneiHnoi perpeccun. Cpennsisi omrOKa anmpoKCUMaII|g.

4. ®ynkius cupoca. [IponsBoacTBeHHas QyHKITHS.

5. Tectrl bokca-Kokca.

Tema 5. @UKTUBHBIC IEPEMEHHBIE

1. IIpennochkuiky METO1a HAMMEHBIIUX KBaPaTOB.

2. OUKTHUBHBIEC IEPEMEHHBIE B MHOYKECTBEHHOM perpeccry. OUKTHBHbIEC TEPEMEHHBIE [T
KO2(PHUITMEHTOB HAKIIOHA.

3. O00O0IEHHBII METOA HAUMEHBIINX KBAAPATOB.

Tema 6. Mozienu ¢ JUCKPETHOM 3aBUCUMON [TEPEMEHHOMN

1. Mogaenu GunapHoro Beibopa. OLieHMBaHKE TapaMeTpOB MoJieliell OMHapHOro BbIOOpa.
2. Mopaenu MHOKeCTBEHHOT0 BbIOOpa. Jlorut ananus. [IpoOurananus.

3. LleH3ypupOBaHHbIE perpeccuu.

4. OueHnBaHUE TP MOCTPOECHUH BHIOOPKH. CMeEIIeHUe MPH MOCTPOSHUH BEIOOPKH.

Tema 7. MonenupoBaHue OJHOMEPHBIX BPEMEHHBIX PSI0B

1. OcHOBHBIE 3JIEMEHTBI BPEMEHHOTO PsJIa.

2. ABTOKOppEISIUS YpOBHEH BPEMEHHOTO Psijia. ABTOKOPPEISIIMOHHAS (DYHKIIHS.

3. MopenupoBaHue CE30HHBIX U LIUKINYECKUX KOJIeOaHU.

4. MoaenupoBaH#e TEHISHIIMA BPEMEHHOTO Ps/ia MPH HATMYUH CTPYKTYPHBIX U3MEHEHHUH.

5. CraTucTuyeckoe NpOrHO3UPOBAHUE PSJIOB IMHAMUKH. JloBepHUTEIbHbIE HHTEPBAJIBI IPOrHO3A.
Ornenka kauectBa nporuo3a. Tect Hoy. Koaddumment Teitna.

Tema 8. V3yueHue B3auMOCBs3€il BPEMEHHBIX PsIIOB
1. Hanuuue cBsizelt MeXly ypaBHEHHSIMH JIBYX U 00jiee BpEMEHHBIX PSJIOB.
2. MeTtopl UCKITFOUSHUS TEHACHIIMU. METOoT OTKJIOHEHU OT TpeH1a. MeTo 1 mocie10BaTeIbHbIX
pasHocTeil. BkitoueHue B Mojienb perpeccuu (pakTopa BpeMeHHU.
3. ABTOKOppEJISIIHUS IEPBOTO MOPsIKA. ABTOKOPPENISIIIMOHHAS (PYHKITHS.
4. Kputepuii [lapbuna-YoTcoHa.
5. OLleHMBaHUE TAPAMETPOB YPABHEHUS PETPECCUU NPU HATUYUHA aBTOKOPPEIISIIMU B OCTaTKaX.
OO6HapyxeHre U OllEHUBaHUE aBTOKOPPETSAIUHU 0oliee BEICOKOTO MOPSAKA.
6. Kounrerpaiiusi BpeMEHHBIX PSIOB

Tema 9. Jlunamuueckre SKOHOMETPUUECKUE MOJIETH

1. Monenu ¢ pacnpeneneHHbIM JIarOM M MOJENIN aBToperpeccuu. MHTeprperanus MOAeneu c
pacpeeIeHHBIM JIaroM.

2. Jlaru Anmon. Metox Koiika.

3. MeToz riaBHBIX KOMIIOHEHT.

4. Mojenu afanTUBHBIX 0’KUIAaHUNA U HETIOJTHOW KOPPEKTUPOBKH.

5. Onenka napaMeTpoB MOJIENIEN aBTOPETPECCUHN.

Tema 10. OnieHMBaHME CUCTEM OJHOBPEMEHHBIX YPABHEHUM
1. OO1wiee nMoHATHE O CUCTEMAX ypaBHEHUI, MPUMEHSIEMbIX B 9KoHOMeTpuKke. CTpYKTypHas 1
npuBeeHHas (opMa MOJIEIH.
2. Unentudukanusi 5)KOHOMETpUIeCKUX Moaenei. [Ipumenenne cucteM SKOHOMETPHIECKIX
YpaBHEHUM.



3. OueHuBaHue MapaMETPOB CTPYKTYPHBIX Mojeneld. KocBeHHBIH METOI HAMMEHBIINX
KBaJpaToB. JIByXIIaroBblil METOJ HAMMEHBIIUX KBaJAPaTOB. TpexiaroBbiii METO HAUMEHBIIINUX
KBaJpaToB.

4. ITyteBoii aHaIN3.

O0BEM QUCLUILUIMHEL 4 3.€.
dopma NPOMEKYTOYHOTO KOHTPOJISI — IK3aMEH.



