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JlaTh TOMOJHUTEIbHBIE COBPEMEHHBIE TEOPETUUECKUE 3HAHUS U MTPAKTUUYECKUE HABBIKU B
obnactu crneuu@UKay, OUEHUBAHUS WU TMPOBEPKH aJEKBATHOCTU PETPECCHOHHBIX MOAeei
(bMHAHCOBO-?PKOHOMHYECKIX OOHEKTOB.

3ajaun JUCUHUILIMHBI HEMOCPEACTBEHHO CBA3aHbl C OCHOBHOM 3aJlayeil HKOHOMETPHUKH,
KOTOpasi COCTOUT B HM3YyUYECHHUM KOJIMYECTBEHHBIX XaPaKTEPUCTUK IKOHOMHYECKUX OOBEKTOB U
MpOLIECCOB  METOJAaMU  HKOHOMHUKO-MAaTE€MaTU4YECKOI0  MOJEIHUPOBAHHUS,  COLUAIBHO-
SKOHOMMYECKOW CTATUCTUKH, TEOPUH BEPOSITHOCTEN U MATEMATUYECKON CTATUCTUKH.

Mecto qucuuminnsl B ctpykrype OOII BO: qucuumninna spisercs GakyIbTaTHBOM.

Pe3yiabTaThl 00yuyeHus (3HAHUS, yMEHHSI, ONbIT, KOMIIETEHIIHH):

B pesynbraTte u3yueHus AUCHMILTUHBI Yy CTYAEHTOB JAOJDKHBI OBITH C(HOPMHpPOBAHBI
cnenyromume komnerermuu: OITK-2; ITK-1; T1K-4; ITK-6

Conep:xanue TMCUMILINHBI:

1.OxoHOoMeTpuKa, €€ 3amada u MeTo]. HoBoe B maHHOW MpPOQEeCCHOHATBHONH 00JIaCcTH
SKOHOMETPHUYECKHM MOJEISIM 00BEKTA.

2. Heobxoaumbie CBEIEHUS U3 TEOPUH BEPOSTHOCTEH C MPHIIOKEHUEM K MOJIETUPOBAHUIO
s dexTuBHBIX OpTdeneit GuHaHCOBBIX aKTUBOB OCHOBHBIE 3aKOHBI PACTIPEACTICHHS CITydYalHbIX
MEPEMEHHBIX B HKOHOMETPUKE: HOPMalbHBIM, XU — KkBagpar, CteioneHta u @Owumiepa u
JIOTUCTUYECKUH.

3. CnydaliHBIA BEKTOp U €ro OCHOBHBIC KOJIMYECTBEHHBIC XAPAaKTEPUCTUKU. BekTop
CIy4yallHbBIX BO3MYLIEHHMH B cxeme [aycca-MapkoBa M €ro OLEHKa METOJAOM HaWMEHBIIHNX
kBaapaTtoB. YacTHeie KoBapuanuss u KodddumueHT Koppemsuuu. Moxaenu noptdenei
(UHAHCOBBIX aKTHBOB.

4. Heobxonumble CBEEHUS W3 MaTeMaTHdeckod cTraTUCTUKHU. OlleHHBaHME MapaMeTpoB
3aKOHOB pacrpeAeNieHus CIIydalHbIX TEPEMEHHBIX METO/IOM MaKCUMAIIbHOTO MPaBI0onoao0us. 2.
CrarucTrdecKkue TUroTe3bl U Mpoleypa UX MPOBEPKU. YPOBHH 3HAUUMOCTU U P - 3HaueHus B
HPKOHOMETPHUYECKHUX MporpamMmax Ha npumepe EViews. IIpoBepka cTaTucTHYECKUX TUIIOTE3 O
kod(duimenTax B JMHEWHOW MOJEIM MHOXKECTBEHHON pErpeccMd Ha MpuUMepe Mojelen
uHasun B Poccuun u nunamuku yposaeii BBIT.

4. CTaTUCTHUYECKHE TPOLEAYpPhl OLICHUBAHUS JIKOHOMETPUUECKHX MOJENed B BHJIE
M30JUPOBaHHBIX ypaBHeHMH.  OueHuBanue napamerpoB JIMMP MeTomoM HauMeEHbIIHMX
kBazparoB. Teopema @puiia — Bo — JloBenna. OueHuBaHue nmapamMeTpoB MOJENEN C TUCKPETHON
9H/IOTCHHOI TIEPEeMEHHOM METOI0M MaKCUMAaIbHOTO MpaBaonoaoous. OneHuBaHHUE MapaMeTpoB
[EH3yPUPOBAHHBIX  MOJCJICH  PErpeccMd  METOJOM  MaKCHMaJIbHOTO  TPABAOINOIA00MS.
HudopmaninoHHbIe KPUTEPUHU BBIOOpA HAMITYUIIIEH MOJIENIN U3 UMEIOLTUXCS ATbTePHATHB.

5. OCHOBHBIE JMArHOCTUYECKUE MPOIEAYPHI: TECTUPOBAHHUE THUIIOTE3 O CBOMCTBAaX
CIy4alHbIX BO3MYILEHUA B 5KOHOMETPUUECKUX MOJACIIAX.

6. Mogenn BpeMEHHBIX psoB BpeMeHHON psA M €ro OCHOBHBIE XapaKTEPHCTHKHU.
Jlece3oHonm3anusi BpeMEHHOTO psijia Ha npumepe Temna npupocta BBII u temmna undnsuuu B
Poccun. CranmonapHble W HECTallMOHApHBIC BPEMEHHBIC PSAbl. THIBI TPEHAA B CTPYKTYpE
BPEMEHHOTO psija (AeTepMUHUPOBaHHBI U cToxactuueckuid). Tect [uku-dynnepa Hanuuus
CTOXaCTUYECKOTO TPEH 1a Y BPEMEHHOTO psiJia (TECT TUIIOTE3bl EAMHUYHOTO KOPHsI). TecTupoBanue
temna npupocta BBII u Ttemna unbusuuu B Poccuu Ha HalmMyMe CTOXAaCTUYECKUX TPEHIOB.



Mogenu aBTOpErpeccuu U CKOJB3SIIETro cpeaHero. Mojenb JUHAMUKH KBapTaJbHBIX YPOBHEU
BBII Poccun. IlpoGiema JI0XKHOW pErpeccuu B PETPECCHOHHBIX MOJCISX HECTAIlMOHAPHBIX
BpEMEHHBIX psA0B. KoumHTerpanus HeCTallMOHAPHBIX BPEMEHHBIX Ps0B. Mojellb BEKTOPHOU
aBToperpeccun u e€ QopmMa B BHJIE MOJEIH KOPPEKIMH OMHOOK. Mojenb BEKTOPHOU
aBToperpeccuu uHGsIMK 1 Temna npupocrta BBII B Poccun.

7. DKOHOMETPUYECKHUE MOJICIU B BUJIE€ CUCTEM OJHOBPEMEHHBIX ypaBHEHH. Monenu B
BUJIE CHUCTEM JIMHEHHBIX OJHOBPEMEHHBIX YypaBHeHHWH. [IpoOnembl wuaeHTHDHUKAIME U
oneHuBanuss. VAR u BektopHas ADL — moxmens kak 0a30Bble MOJICIM B BHJIE CHCTEM
OJIHOBpeMEeHHbIX ypaBHeHMH. [IpoGnema snporennoctu. Tectsl Japbuna — By — Xaycmana u
I'ondpu — XarTona. JIByXmaroBslid METOT HAMMEHBITUX KBaApaToB. OIeHNBaHUE TUHAMUYECKON
MOJEIU OTKPBITON 3KOHOMUKHU Poccun.

8. Mozaenu Ha TNaHENbHBIX JAHHBIX. Mojenu mnaHenbHbIX JaHHbIX. Mogens OykeHa
skoHomMuk CIHIA wu Poccun. OObeauHEHHAsT pPETrPecCHOHHAsi MOJEb. Mogens ¢
dbuxcupoBanabiMU dPPextamu. Ciryqaitabie 3hPEeKThI.

KypcoBbie npoekTsl uin paboThl: He npedycmompeHbl

Buna arrecranum: 3auer
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