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Ilenb ocBOeHUsI AUCUHUILIMHBI:
ChopmupoBaTh KOMIIETEHLUIO, HEOOXOAUMYIO TIPU OCYLIECTBICHHHM MpPOdecCHOHATLHON
NEeSITEIbHOCTH - CIIOCOOEH NMPUMEHATh SKOHOMETPUUECKUE METOABI JJIs PEeLICHUs MPUKIATHBIX
3az1a4.

ILnan kypca:

Tema 1. DxoHOMeTpHKa M ee CBfI3b C JKOHOMHUYeCKOil Teopueii. Meroxonorus
IKOHOMETPHYECKOI0 HCCIeA0BAHNA. THIIBI IKOHOMHYECKHX JAHHBIX.

DKOHOMETpHUKA U €€ CBA3b C HKOHOMHYECKOU Teopueil. Ha kakue BOIpPOCHI MO3BOJISIOT
OTBETUTb DKOHOMETpPHUYECKME MeToApl. Mojenn CcBA3M M MOJAEIM  HaOJIIOJCHMIA;
OKOHOMETPHYECKass MOJIENb, TMOJO0paHHAs MOJeNb. THIBI JaHHBIX W Mojeiei. McTouHuku
CTaTUCTUYECKUX JTAHHBIX.

Tema 2. Moaenb nmapHoii JuHelHOH perpeccuu. MeToJ HaMMeHbIIUX KBaJpaToB.
Teopema I'aycca-Mapkosa.

Teopernueckass u BbIOOpouHasi perpeccus. MHTepmnperanuss ciay4alHOTO 4JIEHA.
JIuneHOCTh perpeccun IO INEPEMEHHBIM M mapameTpaM. MeToJn HauMEHbIIHMX KBaJIpaToOB
(MHK). Csoiictea MHK ouenokx napamerpo mozenu. I'eomerpus MHK. Ilpeanonoxenus
METO/la HaMMEHBIIMX KBaJApaToB M Teopema laycca-MapkoBa. BeibopouHoe pacmpezneneHue
MHK ounenxu.

Tema 3. IlpoBepka rumore3 B MOJeJHM NapHOH JMHeiHOW perpeccun. Bnidoop
“Hamnyqmei” moaean. Hapymenue npeanocsuiok teopembl I'aycca-MapkoBa. Perpeccust
0e3 cBOOOIHOI0 YJIeHA.

[IpoBepka CTaTUCTHYECKUX THIOTE3 O KOI(PHUIMEHTaX PErpecCHd M JIOBEPUTEILHBIC
UHTEpBaJibl. [IByCTOPOHHHE U OHOCTOPOHHUE THITOTE3bl. Perpeccusi ¢ OuHapHON 00bsACHSIOIIEH
nepeMeHHo. Kputepun xadectBa mpuOIMKEHUs JAAHHBIX MOJEIBI0 M UX HCIOJIB30BAaHUE IS
BbIOOpa MOJIETIH. Hapymenus IIPEIIOJIOKEHU I TEOPEMBI I'aycca-MapkoBa
(reTepocKeqaCTUYHOCTh, aBTOKOPPEIUPOBAHHOCTh) W MX MOCIEACTBUsS. MeToabl «OopbObI» C
HapylLICHUAMH TIPEANONOKEHUM TeopeMbl l'aycca-MapkoBa. lcnonb3oBaHue OLEHEHHOU
MOJEIIN JUIsl IPOrHO3UPOBAHMSL.

Tema 4. Moaenbs mHokecTBeHHOH JuHelHoM perpeccun. MHK. Teopema I'aycca-
Mapxkosa. IIpoBepka BBINOJHEHMS] CTAHJAPTHBIX MpPeANOJOKeHHMH 00 omudkax B
JMHEHHOH Moe) I HAO I0IeHHIi.

Cwmemenne wu3-3a TPOIYIICHHOW IepeMeHHON. Mojens MHOKECTBEHHOW JIMHEHHOM
perpeccun. OLieHKa HAMMEHBIINX KBaApaToB. [Ipeanonoxkenus MeToa HaMMEHBIINUX KBaJIpaToB
JUIT MOJEIIM MHOKECTBEHHOM JIMHEMHOW perpeccun M teopema ['aycca-Mapkosa I[Iposepka
BbInoaHeHus npeanonoxenuii MHK. Hapymenus npennonoxenuii TeopeMsl 1'aycca-Mapkosa
(reTepockeqacCTUYHOCTb, MYJIBTUKOJNIMHEAPHOCTh, ABTOKOPPEIMPOBAHHOCTD), UX MOCIEACTBUS U
MeToAbl «OoprOb» ¢ HuMH. Kputepun kauecTBa NPUOIMIKEHUS JAHHBIX MOJEIBIO
MHOYECTBEHHOM JINHEIHOHN perpeccuu 1 ux MCHOIb30BAHUE /IS BHIOOPA MOJIEIH.

Tema S. IIpoBepka runore3 ¥ CTaTUCTHYECKHE BBIBOAbI B MO/IeJIH MHOKECTBEHHOM
JIMHENHOH perpeccuu.

[IpoBepka runores 1 JOBEPUTENbHBIE MHTEPBAbI 1)1 oAHOro Koddduuuenra. Ilposepka
COBMECTHBIX runore3. TecTupoBaHHe OrpaHMYCHHS, BKIIIOYAIOIIEI0 HECKOIbKO K03 duimeHToB
Mozienu. TecTupoBaHue crienupUKAIMN MO MHOKECTBEHHOW JTMHEHHOMN perpeccu.

Tema 6. HetuHeliHble perpecCHOHHbIE MO/ICJIH.

OOmiast crparerusi MoJeaupoBaHMs (YHKIUMM HEIMHEWHOM perpeccuu. Buibl
HenuHenHocTu. [lapHas HenuHelHas perpeccus. B3aumonencTBUe MEXAY HE3aBUCUMBIMU
IIEPEMEHHBIMH.

Tema 7. Ouenka uccjie10BaHNi, 0CHOBAHHBIX HA MHOKECTBEHHOM perpeccum.



BuyTpenHsas u BHewmHsis O0OOCHOBaHHOCTh  HccienoBaHusa. (CMmelleHne H3-3a
IPOMYIIEHHBIX IEPEMEHHBIX, CMEIIEHUE H3-3a OIMIMOOK U3MEPEHUS OOBSICHSIOMUX MTEPEMEHHBIX,
OTCYTCTBYIOIIIME JJaHHBIE, CMEILIEHIE M3-3a 0TOOpa HAOIIOACHUI, HETIPpaBUIIbHAS CHICI(pUKALUS
¢ynkunonanbHON  (opmbl  perpeccuu. BsamMHoe  BiMsHHE TiepeMeHHBIX. CHCTEMBbI
OJIHOBPEMEHHBIX ypaBHeHUH. CTpyKTypHas U npuBeneHHas GOopMbl. DK30T€HHbIE, SHOTCHHBIE,
npeaonpeaesieHHbIe nepeMeHHble. UneHTnOUIMpyeMoCcTb OTASbHBIX YPaBHEHUH CTPYKTYPHOM
dopmbl. OrneHUBaHUE CHCTEMBbl OJHOBPEMEHHBIX YpaBHEHHH. BHYTpeHHss W BHEIIHSS
000OCHOBAaHHOCTb IIPM MPOTHO3UPOBAHMU 1O Mojaenu perpeccun. IlonsTue o wmerone
MHCTPYMEHTAJBHBIX TIEPEMEHHBIX.

Tema 8. Ctanimonapnsie BpemeHnHble psiabl, Mogeau ARMA.

Bpemennoii psa. CroxacTudeckuil ciydailHblii mpouecc. CTaldoHapHbIE BPEMEHHbBIC
psabl. ABTOKOppesiunonHas ¢pyHkuus. bensnii nrym. [IpoBepka Ha raycCOBCKUT OBl 1IyMm.

MA(q). Oneparop 3anaznpiBanus. MA(1).

Wnentudunupyemocts, ycioBue oOparumoctu. JIuHeiiHble mporecchl. Pa3znoxenue
Bonbna. [lpuMepsl cTaliioHapHBIX BPEMEHHBIX PSIOB B 3KOHOMUKE.

[Mpouecc AR(p), ycinoBue cranmonapHoctd. [IpenctaBneHne B BUAE CKOJB3SIIETO
cpenHero 6eCKOHEYHOTo MOPsIKa.

MA(Q) — ycioBue 0OpaTMMOCTH — MpPEACTAaBICHHE B BHIC IMPOIECCa aBTOPETPECCHH
OeckoHeuHoro mopsaka. HeoOparumbiii  mpouecc MA(1). Ilpomecc aBToperpeccuw,
HAUMHAIOIIMNCA B ONPEICIICHHbII MOMEHT BpPEMEHH, BBIXOJ Ha CTAaOWJIBHBIM PEXKUM.
Koppenorpamma mporiecca AR(p). VYpasuenus HOma-Yokepa. Momenu ARMA, yciosue
CTaIlMOHAPHOCTH, Npobiema o0uux MHoxkuTeneil. Monenu ARMA, yuuTsiBarolue ce30HHOCTb.

Nnentudukanus cramponapHoit moaenn ARMA 1Mo aBTOKOPPENSIIMOHOW M YacTHOMN
aBTOKOpPPENALUMOHHON  (QyHKuMsiM. TaOmuipel mHoBeneHuss Koppeiorpamm. BpeibopouHas
KoppenorpaMmma. DprogudHocTs. Kpurepun Ui IpoBEpKU paBEHCTBA HYIIO aBTOKOPPEISIUA U
yacTHbIX aBTOKoppessiiuil. [IpeacraBnenue u npumenenue Q-recroB bokca-Ilupca u Jlbronra-
boxkca ams rpynmbl BEIOOPOYHBIX aBTOKOPPEISIIUNI.

Merononorus bokca-/[xenkunca. OuenuBanue cranuoHapHoi wmonenu  AR(p).
OuenuBanue cramuoHapHoit wmonenun MA(q). OnenuBanue crauuoHapHoii ARMA(p,q).
JuarHoctuka OIlEHEHHOW Mojenu. BplOop Mojenu, OCHOBaHHBIM Ha HMH(POPMAIMOHHBIX
Kputepusx. [I[porano3upoBanue Ha OCHOBE IOJJOOPaHHON MOJIEIH.

Tema 9. HecrauuonapHubie BpeMeHHble psiabl. UneHTHGHKAINSA CTAIMOHAPHBIX M
HeCTAIMOHAPHBIX PsiI0B B paMkax moaelieit ARIMA.

Hecraunonapnseie psaael. [Iponecc, cranMoHapHbI OTHOCUTENBHO JIE€TEPMUHUPOBAHHOTO
TpeHaa. Croxacrtudeckuil Tpena. TS u DS psanel. Mogenn ARIMA.

Kpurepun [luku-®@ymiepa. Pazsutne u wmwmoctpanus tecra Juku-@ymiepa u
pacmpeHHoro tecra Juku-@ymnepa Ha HaIMuMe €JUHUYHOTO KOpHSA. UYyBCTBUTENBHOCTH K
HAJIMYUIO JETEPMUHUPOBAHHBIX perpeccopoB. F-cratuctuku. KBagpartuunsiii Tpena. KpatHbie
KOpHU. MHOroBapuaHTHas npoueaypa.

Hpyrue xkputepun. Ilonstme o Ttecte @wunca-Ileppona. Ilonstue o Tecre
Kwiatkowski, Phillips, SchmidtandShin (KPSS, 1992) na cranuonapHOCTb.

[Tonsitue o Tecre DF-GLS, paspabdortannoro B Elliott, Rothenberg, andStock (1996).

UccnenoBanue mpoOieM, BO3HUKAIIMX MPU TECTUPOBAHWU HAa EIUHUYHBIN KOPEHb
(xputuka Henbcona m Ilmoccepa (NelsonandPlosser (1982)) TectoB Ha eIMHUYHBIA KOPEHB).
HccnenoBanue HEKOTOPBIX TECTOB HA €AMHUYHBIA KOPEHb IIPU HAJIMYUU CTPYKTYPHOT'O CJIBHTa.
[Toustne o tecrax Ileppona u 3uBOTa-DHApPIOCA HA €AMHUYHBIA KOPEHb IPU HATUYUHU
CTPYKTYPHBIX CABUTOB B JaHHBIX. [IOHSATHE O CE30HHBIX €IMHUYHBIX KOPHSX.

Tema 10. PerpeccMoHHBIH aHaJW3 JJIA CTAIMOHAPHBIX BPEMEHHBIX PHAIOB.
JAuHaMuyecKue MoJeJIu.

Junamuueckue Moaenn. Mojens BEKTOPHOM aBToperpeccun (vectorautoregressivemodel,
VAR). Ycnosue crabunpHoctd VAR, HaxoxaeHue crabunbHoro coctostausi. OTkpbiTas VAR.
Haxosxnenne ctabuibHOM CBSI3M MeXy psanamu, coctaBisiiomumu VAR. Tlon6op u orieHuBanme
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VAR, numarHoctuueckwe Tmpoueaypbl. Mcrmonb30BaHHE MHOTOMEPHBIX HMH(POPMAIMOHHBIX
kputepueB: Akauke, XenHaHa-Kynnna) u IlIBapua-baiieca. Bribop cneundukanum monenu,
ONTUMAJILHON ITyOUHBI 3aNa3/[bIBAHUNA, OCHOBAaHHOW Ha MH(POPMAITMOHHBIX KPUTEPUSIX.

Tema 11. PerpeccHOHHBIi aHAJM3 HECTANMOHAPHLIX BPEMEHHBIX PSJIOB.
KounTerpauusi 1 Moaejn KOPPeKIUN OIIMOKAMH.

JloxxHass (KaXymascsi, MHHMAasi) PETPecCCHOHHAs CBS3b MEXAYy HeCTallHOHAPHBIMU
BPEMEHHBIMU  psiiaMd. KOWHTErpupoBaHHBIE BpEMEHHBIE PsAbl, pPaHT KOMHTETPAIIHU.
Bo3MoxHBIE TIPUMEHEHUS K OKOHOMHYECKHMM MOJENsAM. TecTHpoBaHHWE HA HAIWYHE
KouHTerpanuu. Teopema mpezacraBieHuss [peiHmxkepa, MOAETb KOPPEKIHH OIIMOKaMU
(ErrorCorrectionModel — ECM), unrtepnperanus koddduimentoB ECM. JIByxcryneHuaTas
npoueaypa Duria-I'pelinmpkepa noctpoenuss ECM no uMeronmmces cTaTUCTHYECKUM TaHHBIM.

TectupoBanue Ha HaMMYNEe KOMHTETPALIMU MEXKITY HECKOJIBKUMH BPEMEHHBIMH PSaMU H
ompeJieNIeHHe PaHra KOMHTErPalliy ¢ MCIIONb30BaHHEM mporenypsl Moxancena. Bribop Momeny
C MCIOJIb30BaHHEM MH(OPMAITMOHHBIX KPUTEPHUEB.

Tema 12. Moaean naHeJbLHBIX JaHHDBIX.

Perpeccronnbie Mozenu Ui AaHETbHBIX JaHHBIX, cOalaHCUPOBAaHHBIC MaHenn. Mozens
¢ ¢uxcupoBanubiMu dPPextamu. Mogmenb co craydailHeiMu d(Qdekramu. Bpibop Mexay
MOJICITBIO ¢ PUKCHPOBAHHBIME d(DPEeKTaMU U MOJICTIBIO CO CIyYaiHBIMU P PEKTaMHU.

Tema 13. Moaesn ¢ orpaHM4eHHOH 3aBMCHMOM IepPeMEeHHOI.

Mopenu 6unapHOTrO BhIOOpa. HemoctaTku THHEHHOW BEPOSTHOCTHOW MOJEIH, MPOOUT-
MOJielb, JIOTHUT-MOJAENs. Mojaenn MHOXKECTBEHHOro BbiOOpa. Mojenb  ymopsii04eHHOTrO
MHO>KECTBEHHOTO BBIOOpa. MOIenH ¢ IEH3YPUPOBAHHOW 3aBHCHUMOM TICPEMEHHOM.

@opMBbI TeKYIET0 KOHTPOJISA M IIPOMEKYTOYHOI aTTecTauuu

Mertopas! TEKyIIETO

Tema (pa3nen
(paznen) KOHTPOJISI YCIIEBAEMOCTH

Tema 1. DxkoHOMETpHKA U €€ CBA3b C SKOHOMHUECKON TEOPHEH.
Metonosi0orust 3KOHOMETPUUYECKOT0 UCCIe10BaHUs. THIIbI
SKOHOMUHYECKHUX JaHHBIX.

Konnoxsuym

Tema 2. Mopeinb mapHo# JIMHEMHON perpeccun. MeTo1 HanMEHbIINX
kBaaparoB. Teopema ['aycca-Mapkosa.

Konrtponbhas pabora
Konmoxsuym

Tewma 3. [IpoBepka runore3 B MOACIN MAPHOH JIMHEWHON PETPECCUH.
Br16op “Hannydqmeii” monenu. Hapyiienue npeanocbuiok TEOpeMbl
["aycca-Mapkosa. Perpeccust 6€3 cB060IHOTO UJIeHa.

KoHnTponbHas padoTa
Komnmoxsuym

Tema 4. Mozaens MHOKECTBEHHOM uHEHON perpeccun. MHK.
Teopema ["'aycca-MapkoBa. [IpoBepka BbINOJIHEHUS CTaHAAPTHBIX
MPEINOJIOKEeHUH 00 omMOKaxX B TMHEHHON MO HAOI0ICHUH.

KonrponbHas pabora
Konnoksuym

Tema 5. [IpoBepka runores U CTaTUCTUYECKUE BBIBOABI B MOJEIIH KontponbHas padora

MHOKECTBEHHOM JTUHEHHON PErpeccu. Komnnoxsuym
N Konrtponbhas pabora
Tema 6. HenuneiiHble perpeccuOHHbIE MOJIENH.
Konnoksuym
Tewma 7. OLieHKa UCCIIEI0BAHUM, OCHOBAHHBIX Ha MHOKECTBEHHOMN KonrtponbHas padota
perpeccumu. Konnoksuym
Kontpomnsnas pabota
Tema 8. CranmonapHsie BpeMeHHbIe psabl, Mogenn ARMA. P P
Konnoksuym
Tema 9. Hecranmmonapubie BpeMeHHBIE psiabl. neHTudukamms KontposbHas paboTa
CTAllMOHAPHBIX U HECTAIIMOHAPHBIX psiioB B pamkax Mojeneit ARIMA. Konnoksuym

Tema 10. PerpeccroHHbIN aHAIN3 711 CTALIMOHAPHBIX BPEMEHHBIX
psnoB. JluHaMu4ecKue MoJIeNu.

Kontponpsnas pabora
Konnoxsuym




Tewma 11. PerpeccoOHHBIN aHAIN3 HECTALIMOHAPHBIX BPEMEHHBIX KonTposbHas paboTa
psaoB. KonnTerpanusi 1 MOJIeIl KOPPEKITUU OITHOKAMH. KostokBuym
Tema 12. Moaenu maHeIbLHBIX JaHHBIX. KonnoxkBuym

Konrtponbhas pabora

Tema 13. Mojenu ¢ orpaHU4E€HHON 3aBUCUMON IEPEMEHHOM.
Konnoksuym

[IpomexyTouHas aTTecTanus MPOBOIUTCS B popMe IK3aMeHa.
OcHoBHas1 iUuTEpaTypa:

1. Crok, /1. BBenenue B sxonometpuky / JI. Ctok, M. YOTCOH ; miep. ¢ aHrJl. ; 1Moj Hayd.
pen. MLIO. TypynueBoit. — Mocksa : U3natensckuii gom «/lemo» PAHXul'C, 2015. — 864 c.
— (Axagmemuueckuii  yueOHuk). - ISBN 978-5-7749-0865-3. - Pexum nocryma:
https://new.znanium.com/catalog/product/1043159

2. Hocko B.I1. Dxonomerpuka Kuwnra 1, U.1,2: yue6auk. — M.: [eno, 2011. — 672 c.

3. Paccen, aBuncon Teopust m meroabl 3xkoHOMeTpuku / J3Buacon Paccern, Jxeiimc
Mak-Kunnon I'. ; mox penakmueit E. 1. AnnpeeBoit. — Mocksa : Jleno, 2018. — 936 ¢. —
ISBN 978-5-7749-1205-6. — TeKcT : 21MeKTpOHHBIH // DneKTpoHHO-0nOmmoTeynas cuctema [IPR
BOOKS : [caiit]. — URL.: http://www.iprbookshop.ru/95131.html

4. Kanroposuu I'.I'., Jleknuu: AHaiu3 BpPEMEHHBIX PSA0B, DKOHOMHYECKHH >KypHal
BIIID, 2002, NeNe 1-4, 2003, Nel. — URL. https://ej.hse.ru/archive.html
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