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JlaTb 10NOJIHUTENIBHBIE COBPEMEHHBIE TEOPETUUECKUE 3HAHUS U NIPAKTUYECKUE HABBIKH B
obOnactu crneuu@uKauy, OUESHUBAHUS WU TMPOBEPKH aJEKBATHOCTU PETPECCHOHHBIX MOAeNei
(pMHAHCOBO-?KOHOMUYECKUX OOBEKTOB.

3ajaun JUCUUIUIMHBI HETOCPEACTBEHHO CBSI3aHbl C OCHOBHOM 3a/layeil HIKOHOMETPHUKH,
KOTOpasi COCTOMT B M3yYEHUHM KOJIMYECTBEHHBIX XAPAKTEPUCTUK HIKOHOMUYECKUX OOBEKTOB U
MPOLIECCOB  METOJAaMU  HKOHOMHUKO-MAaT€MaTUYeCKOr0  MOJEIHUPOBAHUS,  COLUAIBHO-
SKOHOMMYECKOW CTATUCTUKH, TEOPUH BEPOSITHOCTEN U MATEMATUYECKON CTATUCTUKH.

Mecto qucuuminnsl B ctpykrype OOII BO: qucuumninna ssisercs GakyIbTaTHBOM.

PesyabraThl 00yyeHus (3HAHUS, yMEHHS, ONIBIT, KOMIIETCHIUH):

B pesynbrarte u3yueHus AUCHUILTUHBI Yy CTYAEHTOB JOJDKHBI OBITH C(HOPMHPOBAHBI
cnenyromume kommnerermuu: OITK-2; ITK-1; T1K-4; ITK-6

Conepxanue IMCUMILIAHBI:

1.OxonomeTpuka, €€ 3amaya u meroqa. HoBoe B nmanHoi mpodeccuoHanbHOM 00sacTh
HKOHOMETPHUYECKUM MOJIESIM O0BEKTa.

2. Heobxoaumble cBeleHUs U3 TEOPUH BEPOSATHOCTEN C MPUIIOKEHUEM K MOJETUPOBAHUIO
s dekTuBHBIX TOpTheneit pruHaHCOBBIX akTUBOB OCHOBHBIE 3aKOHBI PacTIpeieTICHHS CIydaiHbIX
NEPEMEHHBIX B DJKOHOMETpPUKE: HOPMAJbHBIM, XU — KBaapaT, CreiomeHta u @umepa u
JIOTUCTUYECKUH.

3. Cny4aiiHbIIi BEKTOp M €ro OCHOBHBIE KOJIMYECTBEHHBIE XapaKTEpUCTUKU. Bektop
CIIy4alHbIX BO3MyllleHMH B cxeme [‘aycca-MapkoBa M €ro oOmE€HKa METOJOM HaWMEHBUIMX
kBaApaTtoB. YacTHeie KoBapuanms u KodhdummeHnTt Koppemsuuu. Monpenu noptdenei
(UHAHCOBBIX aKTHBOB.

4. Heobxonumble CBEIEHUS W3 MaTeMaTHdeckol cTaTUCTUKHU. OlleHHBAaHHME MapaMeTpOB
3aKOHOB paclpeieeHus CIy4aiHbIX NEPEMEHHbBIX METO0M MaKCUMAJIBHOTO MPaBono1o0us. 2.
CratucTuyeckue TUIIOTe3bl U MPOoLeypa UX NMPOBEPKU. Y POBHU 3HAYMMOCTH U P - 3HadyeHus B
HIKOHOMETPHUECKUX Nporpammax Ha npumepe EViews. IIpoBepka cTaTHCTHYECKUX THUIIOTE3 O
kod(uimenTax B JMHEWHOW MOJEIM MHOXKECTBEHHON pErpeccMd Ha MpUMepe Mojelen
uHusanun B Poccun u tunamuku yposseit BBIT.

4. CratucTUYEeCKHE NPOLEAYpPhl OLIEHUBAHUS HSKOHOMETPHUUECKHX MOJEIEH B BHIE
M30JUPOBaHHBIX ypaBHeHMH.  OueHuBanue napamerpoB JIMMP MeTonoM HaWMEHbBIIMX
kBaaparoB. Teopema @puia — Bo — JIoemna. OueHnBaHue napaMeTpoB MOJEINIEN C TUCKPETHOU
HHJIOTEHHON MePEMEHHON METOJJOM MaKCUMAaJIbHOTO MpaBaonoaoous. OleHnBaHUE MapaMeTpoB
LEH3YpPUPOBAHHBIX  MOJENEl  perpeccud METOJAOM  MaKCHMaJbHOIO  MPaBa0ONoI00us.
HudopmaninoHHble KPUTEPUHU BBIOOpA HAMITYUIIIEH MOJIENIN U3 UMEIOLITUXCS ATbTePHATHB.

5. OcHOBHbBIE JMAarHOCTUYECKHE MPOLEAYpPhl: TECTUPOBAHUWE TUIIOTE3 O CBOICTBaX
CIIy4alHbIX BO3MYILIIEHUH B 9KOHOMETPHUUECKHUX MOJIENISIX.

6. Monenu BpEeMEHHBIX PSAIOB BpemMeHHOW psa M €ro OCHOBHBIE XapaKTEPUCTHUKHU.
JlecezoHonM3amMs BpEMEHHOTO psifa Ha mpumepe Temna npupocta BBII u temna undusanumn B
Poccun. CranuoHapHble W HECTaMOHApHBIE BPEMEHHBIE PsAAbl. TUIBI TPEHAA B CTPYKTYpeE
BPEMEHHOI'O psifia (AETEepMUHUPOBaHHBIM U ctoxactuueckuid). Tect [uku-dynnepa Hanuuus
CTOXACTHUYECKOI0 TPEH 1a y BpEMEHHOTO psiia (TECT TMIOTe3bl €IMHUYHOTO0 KOpHS). TecTupoBanue



temria npupocta BBII n temma wHbs1MH B Poccnu Ha Hajau4We CTOXAaCTUYECKHUX TPEHIOB.
Mogenu aBTOpPETrpeccCUu U CKOJB3SIIEro cpeaHero. Mojeib AMHAMUKHA KBapTalbHBIX YPOBHEH
BBII Poccun. IlpoGiiema JI0XKHOW pEerpeccuu B PETPECCHOHHBIX MOJCISX HECTAIIMOHAPHBIX
BpEMEHHBIX ps0B. KouHTerpanus HeCTallMOHAPHBIX BPEMEHHBIX PSA0B. Mojenb BEeKTOPHOM
aBToperpeccud U e€ ¢Qopma B BHUIE MOJAETU KOppeKuuu omubok. Mojenab BEKTOPHOMN
aBToperpeccun uHGsIMK 1 Temna npupocrta BBII B Poccun.

7. DKOHOMETPUYECKUE MOJENIN B BUAE CUCTEM OJIHOBPEMEHHBIX ypaBHEHUU. Mojenu B
BUJIE CHUCTEM JIMHCHHBIX OJHOBPEMEHHBIX YypaBHeHHWH. [IpoOneMbl wuaeHTHDHUKAIMH U
oneHuBanuss. VAR wu BektopHas ADL — moxmens kak 0a30Bble MOJICTM B BHJIE CHCTEM
OJIHOBpeMEHHbIX ypaBHeHHH. [IpoGnema snporennoctu. Tectsl Japbuna — By — Xaycmana u
I'ondpu — XarTona. JIByXmaroBslid METOT HAMMEHBITUX KBaApaToB. OIeHNBaHUE TUHAMUYECKON
MOJENU OTKPBITON 3KOHOMUKHU Poccun.

8. Mozaenu Ha TNaHENbHBIX AAHHBIX. Mojenu naHenbHbIX JaHHbIX. Mogens OykeHa
skoHomMuk CIHIJA wu Poccun. OObenuHEHHAs pPETPECCHOHHAS MOJETb. Mogens ¢
¢dbukcupoBanubiMU dPdextamu. Cinydaiinbie 3HeKTsI.
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Buna arrecranum: 3auer
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