AHHOTanus padoyeii NporpaMMbl JUCHHMIIMHBI «JKOHOMETPHKA (IPOABUHHYTBIH YPOBEHD)»
(s maructparypsl «Lupposasi sxonomuka B AIIK»)

Llesb10 OCBOCHUSI AUCIUILIMHEI SBIISICTCS OPMUPOBAHKE Y 00yUYarOIINXCS YIITyOJIeHHBIX 3HA-
HUI, KOTHUTUBHBIX YMEHUHN U MPAKTUYECKUX HABBIKOB B 00JACTU MOCTPOCHUS M MHTEPIIPETALUU
SKOHOMETPUYECKUX MOJeNel, BOCTpeOOBaHHBIX COBpPEMEHHON HU(POBON SKOHOMHUKOM M Haydy-
HBIMH UCCIIEIOBaHUSIMU B c(hepe MpohecCHOHANBHON IS TETbHOCTH.

3agauu JUCHUIUIMHBIL:

— UW3yuYeHHe MPUHLMUIIOB U MOpsiika GOPMUPOBAHUS U PEOOPa30BaHUS CUCTEMbI SKOHOMHUYE-
CKUX JTaHHBIX, ONPEIEIIAIONIEH KOJIMUECTBEHHbIE CBA3H MEXKy U3y4aeMbIMU [10KA3aTENsIMU U BIIU-
SIOIUMH Ha HUX (haKTOpamMH IPU HCCIIEIOBAHUN MACCOBBIX OOIIECTBEHHBIX SIBJICHUH U MPOLIECCOB;

— (hopMuUpOBaHHE YMEHUI OCYIIECTBIISATH COOp, aHAIHM3 1 00pabOTKY JaHHBIX, HEOOXOMMBIX
JUISL pEILICHHS] 5KOHOMETPHUECKHX 3a]1a4 C TIOMOIIbIO COBPEMEHHOTO ITPOrPaMMHOT0 00eCIIeUeHuS;

— (opMupoBaHHE MPAKTUYECKUX HABBIKOB UCIOJIb30BAHUS COBPEMEHHBIX MHPOPMAIIMOHHBIX
TEXHOJIOTUH JIIsl pEILIEHUS] SKOHOMETPUYECKUX 3aa4, IPUMEHEHUS] SKOHOMETPUUYECKUX METO/I0B U
MoJIeNIel IS pellieH s MPUKJIAIHbBIX 3aa4 MPOTrHO3UPOBaHUS B IM(POBOI SKOHOMUKE U COJIEpHKa-
TEIBHOIO UHTEPIIPETUPOBAHUS TIOTYUYEHHBIX PE3YyIbTaTOB.

Tema 1. JxoHOMeTpHYECKHe MO/Ie/IU U IPOrHO3bI B IU(POBOii IKOHOMHUKE.

[Ipennoceuiku 5KOHOMETPUYECKOTO MOAEINpoBaHus. OIpenesieHue SKOHOMETPUKU. DKOHO-
METpHUYECKasi MOJIENb U SKOHOMETPUUECKHE U3MEPEHUs. TUIIbI IEPEMEHHBIX B AKOHOMETPUUECKUX
MOJIETISIX. DTaIbl SKOHOMETPUIECKOro uccienoanus. Cepsl IpaKTHYECKOTO MPUMEHEHHUS PE3YIIb-
TaTOB SKOHOMETPUYECKUX UCCIEIOBAaHUM.

Tema 2. IlapHasi perpeccusi M KoppeJsinms.

[Tonsrtue perpeccun. [loctpoenue ypaBHenus perpeccun. Criennpukaus 1 OlieHKa mapamer-
poB mozenu. Koaddunuent perpeccun. Onenka tecHoThI cBsizeil. KoadduimeHTsr koppensaiuu u
nerepmuHanuu. CpenHss ommnoOka annpokcumanuu. [TpoBepku afekBaTHOCTH SKOHOMETPUYECKOM
MOJIENIM U Tpoliecca SKOHOMeTpudeckoro moaenupoBanus. Koaddunuent snactuynoctu. Toued-
HBII ¥ HHTEPBAJIbHBIN MIPOTHO3 10 YPABHEHUIO JIMHENHOM perpeccuu. [TapHbie HenuHEeNnHbIE perpec-
CHOHHBIE MOJiesi. PacueT mapamMeTpoB CTeNeHHOH, Jorapu(pMHUUecKoi, SKCIIOHEHIINATBHOM, TIOMIH-
HOMUHAJIBHOM 3aBUCUMOCTEN, UCTIOJIb30BAHUE MHCTPYMEHTAIIBHBIX CPENICTB U KOMIIBIOTEPHBIX IPO-
rpamm. [IprMepsl mapHBIX perpecCuOHHBIX Mozenel skoHomeTpuku. Kpubie @ununca u OHrens.

Tema 3. MHOKeCTBEHHBIH perpecCHOHHBIN AHAJIM3.

Knaccuueckast HopmaiibHasi MOJ1eNb MHOKECTBEHHOM perpeccuu. OLeHKa apaMeTpoB KIIacCh-
YECKOM PerpecCUOHHOM MOJIEIN METOJIOM HaWMEHbIUX KBaJpaTtoB. OIEHKa 3HAYUMOCTH MHOKeE-
crBeHHOHM perpeccun. Koaddumnuent nerepmunanuu. KoppensiuoHHas maTpula M €€ OLeHKa.
MynbTUKOIMHEAPHOCTh (PaKTOPOB, FETEPOCKENACTUYHOCTD U ABTOKOPPEISLIMS: CIOCOOBI BhISIBIIE-
HUS U ycTpaHeHus. MHTepnperanus napaMeTpoB MOJEIN MHOKECTBEHHOM PErPECCUH U IIPUMEPHI
UCTIONIb30BAaHUS B IIM(PPOBOI IKOHOMUKE.

Tema 4. BpemeHHble psi/ibl 1 IPOTHO3MPOBAHHUE.

CramoHapHble BpEMEHHBIE PSAbl U UX XapaKTEPUCTUKU. PacdeT mapaMeTpoB TpeHaa, SKOHO-
MUYecKasl HHTepIpeTalns napamerpoB Tpenaa. [Iporecc nocrpoenust Mosienu (BblpaBHUBaHHUE UC-
XOJTHOTO psifia, pacyeT CE30HHOW KOMIIOHEHTHI, YCTPaHEHUE CE30HHON KOMITOHEHTHI, pacueT 3Haue-
HUI TpeH[a, pacyeT aOCOMIOTHBIX MJIM OTHOCUTENBHBIX OIUOO0K). MoaenupoBaHue Ce30HHOCTH B
AIIK. [Tporao3upoBaHre Ha OCHOBE TPEH/I-CE30HHBIX MOJICIICH.

Tema 5. Cucrembl 0ITHOBPEMEHHBIX YPABHEHHUH.

OOmmit Bua cucremsl. CTpyKTypHas ¥ ipuBeieHHas popMbl Mojieneil. IIpoGnemsl uneHTudu-
UPYEeMOCTH. MeTos1 MHCTpyMEHTANIbHBIX NepeMeHHBIX. [Ipobnemsl cnenndukanuu moaenu. [Ipu-
Mepbl SKOHOMETPHUYECKHX Mojenell B (popme cuUCTeMbl OJHOBPEMEHHBIX ypaBHeHuiH. Mozenb
Crpoca U MpeIoKEeHHUS.

Tema 6. JxOHOMETPUKA M MALLIMHHOE 00y4eHHe.

[TpoGneMbl 1 HEOCTATKU SKOHOMETPUUYECKOTO MPOrHo3upoBaHusi. COBpeMEHHOE COCTOSIHUE,
po0JIeMbl ¥ IEPCIEKTUBBI MAIIMHHOTO O0y4YeHHsI B aHaIM3€ OOJIBIIMX JAHHBIX U(PPOBON SIKOHO-
MHKH. Perosuropun Moneneil. AncamOneBble Mozend. Mcnoiap30BaHNe COBPEMEHHBIX MI1aThOpM
MAIIMHHOTO ¥ aBTOMAaTH4YE€CKOT0 MAIlTMHHOTO 00Y4€eHUs B IIU(PPOBOI SIKOHOMHUKE.

O0beM qucHUIUIMHEL 4 3.¢. DopMa IPOMEKYTOUHOTO KOHTPOJIS — SK3aMEH.

Pa3pabotuuk: 3aB. kad. skoHOMUUEcKOi kubepHeTnku Kyol'AY, n.5.H, mpodeccop bypna A. T



