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Henap n 3a1a4n AUCHUTINHBI

JlaTh TONIOJHUTEIBHBIE COBPEMEHHBIE TEOPETUUECKUE 3HAHUS U NTPAKTUYECKHE HABBIKU B
obmactu crneun(uKauy, OICHUBAHUS W TPOBEPKU aJCKBATHOCTH PETPECCHOHHBIX MOJEINeiH
(bUHAHCOBO-?KOHOMUYECKIX 0OBEKTOB.

3ajayu IUCLUIUIMHBI HETIOCPEICTBEHHO CBS3aHbl C OCHOBHOM 3a/ayeil 3KOHOMETPUKH,
KOTOpasi COCTOUT B M3yYEHUHM KOJIMYECTBEHHBIX XapaKTEPUCTHK SKOHOMHUYECKUX OOBEKTOB U
IIPOLIECCOB  METOAAaMU  JKOHOMHKO-MAaTE€MaTH4YeCKOIO0  MOJCIHMPOBAHUs,  COLUAIBHO-
SKOHOMHUYECKON CTaTUCTUKH, TEOPUH BEPOATHOCTEH U MATEMAaTUYECKON CTAaTUCTUKH.

Mecto qucuuminnbl B ctpykrype OOII BO: muctumvaa sBiiseTcs: GaKkyJIbTaTHBOM.

Pe3yabTaThl 00yuyeHus1 (3HAHUS, YMEHHSI, ONIbIT, KOMIIETCHIIMH):

B pesynbrare u3ydeHus AUCUUIUIMHBL y CTYACHTOB JOJDKHBI OBITH CPOPMUPOBAHBI CIICAYIOIIHNE
komnerennuu: OITK-2, OK-3, I1K-1, T1IK-4.

Conep:xanue TMCUMILUIUHBI:

1.OxoHomeTpuka, e€ 3amadya u meTod. HoBoe B maHHOI mpodeccuoHanbHOM oOnactu
HKOHOMETPUUECKUM MOJEISAM O0BEKTA.

2. HeoOxoaumbie cBeieHUs U3 TEOPUH BEPOATHOCTEN C MPUIIOKEHUEM K MOACITUPOBAHUIO
abdextuBHBIX TOpTdenedt (puHAHCOBBIX aKTHUBOB (OCHOBHBIE 3aKOHBI paclpeeieHus
CIIy4alHbIX IIEPEMEHHBIX B YKOHOMETPHUKE: HOPMAJIBHBIN, XU — KBajapar, CterogeHTa u dumiepa
Y JJOTUCTUYECKHIA.

3. Cny4aliHbII BEKTOp M €r0 OCHOBHBIE KOJIMYECTBEHHBIE XapaKTEPUCTUKU. Bekrtop
CIy4alHBIX BO3MYyLIEHHMI B cxeme [‘aycca-MapkoBa M €ro OIEHKa METOAOM HaMMEHBIIUX
KkBagpaToB. YacTHble KoBapuanus #u Kod(hduuueHt koppemsuuud. Mogaenu mnoptdenei
(MHAHCOBBIX AKTHBOB.

4. HeoOxoauMble CBEACHUS U3 MaTeMaTHUecKoW cTaTUCTHKH. OlEHMBaHUE MapaMeTpoB
3aKOHOB paclpeiesieHus CIydallHbIX IEPEMEHHBIX METOJIOM MAKCUMAaJIbHOTO TPaB1onoao0us. 2.
Cratuctuyeckue TUIIOTE3bl U NIPOLEypa UX NMPOBEPKU. Y POBHM 3HAYMMOCTU U P - 3HadeHMs B
HPKOHOMETPHUYECKUX IporpamMmMax Ha npumepe EViews. IlpoBepka cTaTHCTHYECKHX TUIIOTE3 O
Kod(puIMEeHTax B JHMHEHHON MOJENIM MHOXXECTBEHHOM perpeccMd Ha IpHUMepe Mojelneit
uHpsuu B Poccun u nunamuku yposseit BBIT.

4. Crartuctudeckue NpOLEAYpbl OLEHUBAHUSA SKOHOMETPUYECKMX MOJENEH B BUIC
M30JIMPOBAHHBIX YypaBHeHUW.  OinieHuBanue napamerpoB JIMMP MeToioM HaMMEHbBIINX
kBazgpartoB. Teopema ®puma — Bo — JloBemna. OneHuBaHME NapaMeETPOB MOJENEH C
JTUCKPETHON SHJOTEHHON MePEMEHHON METOI0M MaKCUMaIBHOTO TIpaBaononoous. OreHnBaHue
apaMeTpoB LIEH3YPUPOBAHHBIX MOJEJIEH perpeccuu MeToJJ0M MaKCUMAJIbHOTO MPaBI0ONOA00HUS.
HupopmaninoHHble KpUTEPUU BbIOOpA HAMITYUIIEH MOJIENIN U3 UMEIOLINXCS albTepHATHB.

5. OcCHOBHBIE MarHOCTUYECKHE IPOLELYpPBl: TECTUPOBAHUE THUIIOTE3 O CBOMICTBAaX
CIIy4alHBIX BO3MYILIEHUHA B SKOHOMETPUUECKUX MOJIETIAX.

6. Mogenn BpEMEHHBIX pAIOB BpeMeHHOW psig M €ro OCHOBHBIE XapaKTEPUCTHUKH.
JlecesoHonu3anus BpeMEHHOT0 psijia Ha npumepe Temmna npupocta BBII u Temna undnsauuu B
Poccun. CrauuoHapHble W HECTAllMOHAPHBIE BPEMEHHBIE Psiibl. TUIBI TpeHAa B CTPYKType
BPEMEHHOTO psija (IeTepMUHUPOBAHHBIN M cToxactudeckuid). Tect Juku-Dymnepa Hamuyus
CTOXaCTHMYECKOIO0 TpPEHJA Yy BPEMEHHOIO psaa (T€CT THUNOTE3bl €AMHUYHOIO KOPHS).
TectupoBanme temma mnpupocta BBII u Ttemma wndmsmuun B Poccum Ha Hanmmuue
CTOXAaCTHYECKUX TPEHAOB. Monenu aBTOPErpeccuM M CKOIBb3sIIEro cpeaHero. Mognens



JUHAMUKKA ~KBapTaibHbIXx ypoBHedd BBII Poccumn. IlpoGnema moxHONH perpeccuu B
pErpecCuOHHBIX MOJCIAX HECTaI[MOHAPHBIX BPEMEHHBIX PAIIOB. KowunTterparus
HECTAIMOHAPHBIX BPEMEHHBIX pAIOB. MoJellb BEKTOpHOM aBToperpeccuu u e€ gopma B BHIE
MOJICNI KOPPEKIMU omMO0K. Mojellb BEKTOPHOU aBTOperpeccuu MHGISAIUNA U TeMITa IPUpOCTa
BBII B Poccumn.

7. DKOHOMETPUYECKHE MOJEIM B BUJIE CHUCTEM OJIHOBPEMEHHBIX ypaBHEHUH. Mojenu B
BUJIE CHUCTEM JIMHEWHBIX OJHOBPEMEHHBIX YypaBHeHHWH. I[IpoOineMbl wuaeHTHUDHUKAIMH U
onienuBanuss. VAR wu BektopHas ADL — moxmens kak 0a30Bble MOJICTM B BHJIE CHCTEM
OJIHOBpPEeMEHHBIX ypaBHeHwmid. [Ipobnema suporenHoctu. Tectol Jlapouna — By — Xaycmana u
l'onbpu — Xarrona. JIByXmraroBblii MeTOJ HaWMEHbIIMX KBajpaToB. OIllCHHMBaHUE
JTUHAMUYECKON MOJIEIIM OTKPBITOM 3KOHOMUKH Poccun.

8. Mozaenu Ha TNaHENbHBIX JAHHBIX. Mojenu mnaHenbHbIX JaHHbIX. Mogens OykeHa
skoHoMuk CIHIA wu Poccun. OObenuHEHHAs pPErpecCHOHHAs MOJETb. Mogens ¢
¢dbukcupoBanubiMu dPdextamu. Ciydaiinbie 3QHeKTsI.
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