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Ilenb ocBOeHUsI AUCUHUILIMHBI:
ChopmupoBaTh KOMIIETCHLUIO, HEOOXOIUMYIO TIPU OCYIIECTBICHHH MPO(ECCHOHAIBHOM
NeSITEIbHOCTH - CIIOCOOEH NMPUMEHATh SKOHOMETPHUUECKUE METOABI JJIs PELICHUs MPUKIATHBIX
3az1a4.

ILn1an kypca:

Tema 1. DxoHOMeTpHKa M ee CBfI3b C JKOHOMHUYeCKOil Teopueii. Meroxonorus
IKOHOMETPHYECKOI0 HcCaeA0BAHNA. THIIBI IKOHOMHYECKHX JAHHBIX.

DKOHOMETpHUKA U €€ CBA3b C SKOHOMMUYECKON Teopueid. Ha kakue BOIpOCH! MMO3BOJISIOT
OTBETUTb JKOHOMETpUYECKME MeToAbl. Mojenn CBA3M U MOJeNH  HaOIOJCHUH;
APKOHOMETPHYECKass MOJIeNb, MOJO00paHHAss MOJeNb. THIBI JaHHBIX W Mojeiei. McTouHuku
CTaTUCTUYECKUX JJAHHBIX.

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

Teopernueckass u BbIOOpouHasi perpeccus. VHTeprnperamusi CIy4ailHOrO 4YJeHa.
JIuHeHOCTh perpeccuu IO INEPEMEHHBIM M mapameTpaM. MeToJn HauMEHbIIMX KBagpaToOB
(MHK). Csoiictea MHK ouenox napamerpoB mozenu. ['eomerpuss MHK. Ilpennonoxxenus
METO/la HaMMEHBIIMX KBaJApaToB U Teopema laycca-MapkoBa. BeiGopouHoe pacmpezneneHue
MHK ouenxu.

Tema 3. IlpoBepka rumore3 B MOJeJHM NapHOH JMHeiHOW perpeccun. Bnidoop
“Hamnyqmei” moaean. Hapymenue npeanocsuiok teopembl I'aycca-MapkoBa. Perpeccust
0e3 cBOOOHOI0 YJIeHA.

[TpoBepka CTaTUCTHYECKUX THIIOTE3 O KOA(P(UIMEHTaX PErPecCHH U JIOBEPUTEIbHBIC
UHTEpBaJIbl. [IByCTOPOHHHE U OJHOCTOPOHHUE THITOTE3bl. Perpeccus ¢ OuHapHON 00bsACHSIOIIEH
nepeMmeHHoil. Kputepun xadectBa mpuOIMIKEHUs JAHHBIX MOJIENbI0 U UX HCIOJIb30BAHUE JJIS
BbIOOpa MOJIETIH. Hapymenus IIPEIIOJIOKEHU I TEOPEMBI I'aycca-MapkoBa
(reTepoCKeaCTUYHOCTh, ABTOKOPPEIMPOBAHHOCTD) U HUX MOCIEICTBHS. MeToasl «OOpbOBD» C
HapylICHUAMH TPEANONOKEHUM TeopeMbl Il'aycca-MapkoBa. Icnonb3oBaHue OLEHEHHOU
MOJIEIIN JUIsl IPOTHO3UPOBAHMS.

Tema 4. Mopenbs mHo:kecTBeHHOH JuHelHoM perpeccun. MHK. Teopema I'aycca-
MapxkoBa. IIpoBepka BbINOJHEHMS CTAHAAPTHBIX MPeaNoJiokeHHii 00 ommdkax B
JMHEHHOH Moe) I HA0I0AeHHIi.

Cwmemenne wu3-3a TPOMYIICHHOW TepeMeHHON. Mojens MHOKECTBEHHOW JTMHEHHOM
perpeccun. OLieHKa HAMMEHBIINX KBaApaToB. [Ipeanonokenus MeTo1a HAMMEHBIINX KBAaIpaToB
JUI MOJENIM MHOKECTBEHHOM JIMHEMHOW perpeccun U Teopema l'aycca-Mapkosa IIposepka
BeInoaHeHUs npeanonoxenuii MHK. Hapymenus npennonoxennii TeopeMsl I'aycca-Mapkosa
(reTepockeqacTUYHOCTb, MYJIbTUKOJUINHEAPHOCTh, aBTOKOPPEIUPOBAHHOCTD), UX MOCIIEACTBUS U
MeToAbl «OoprOb» ¢ HuMH. Kputepunm kauecTBa NPUOIMKEHUS JaHHBIX MOJEINbIO
MHOECTBEHHOM JINHEIHON perpeccuu 1 ux UCIOIb30BaHUE JIIsl BHIOOPA MOJIEIH.

Tema S. IIpoBepka runore3 M CTaTUCTHYECKHE BBIBOAbI B MO/Ie/IH MHOKECTBEHHOMH
JINHENHOH perpeccuu.

[IpoBepka runores M JOBEPUTENbHbIE HHTEPBANbI Ul 0JHOTO Ko3dduuuenta. [Ipoepka
COBMECTHBIX TUnoTe3. TecTupoBaHHe OrpaHMYEHHS, BKIIIOYAIOIEr0 HECKOIbKO K03 uiueHTon
Mojienu. TecTupoBaHue crienupUKai MOAETN MHOKECTBEHHON JIMHEWHOM perpeccuu.

Tema 6. HetuHeliHble perpecCHOHHbIE MOJICIIH.

OO6mass crparerusi MoJenupoBaHHus (GYHKIUMM HEIMHEWHOM perpeccun. Bumbl
HenuHenHocTu. [lapHas HenuHelHas perpeccus. B3aumonencTBUE MEXAY HE3aBUCUMBIMU
MIEPEMEHHBIMH.

Tema 7. Ouenka uccjie10BaHNH, 0CHOBAHHBIX HA MHOKECTBEHHOM perpeccuu.



BuyTpeHHsas U BHewmHsiss OOOCHOBaHHOCTh  HccienoBaHusa. (CMmelleHue H3-3a
IPOMYIIEHHBIX IEPEMEHHBIX, CMEIIEHUE U3-3a OMIMOOK U3MEPEHHS OOBSICHSIOMUX MTEPEMEHHBIX,
OTCYTCTBYIOIIIME JJaHHBIE, CMEILIEHIE M3-3a 0TOOpa HAOIIOACHUI, HETIPaBUIIbHAS CIICIIU(UKAIUS
¢ynkunonanbHON  (opMbl  perpeccuu. B3auMHoe BimsHHE TepeMEeHHBIX. CHCTeMbI
OJIHOBPEMEHHBIX ypaBHeHUM. CTpyKTypHas U npuBeleHHas GOpMbl. DK30Te€HHbIE, SHIOTCHHbIE,
npeonpeaesieHHbIe nepeMeHHble. UneHTnuimpyeMocTb OTAeNbHBIX YPaBHEHUH CTPYKTYPHOM
dopmbl. OneHUBaHUME CHCTEMbl OJHOBPEMEHHBIX YypaBHEHHIl. BHYTpeHHSsI UM BHEUIHSSA
000OCHOBAaHHOCTb IIPM INPOTHO3UPOBAHMM 1O Mojaenu perpeccuu. Ilonstue o Mertone
MHCTPYMEHTAJIBHBIX TIEPEMEHHBIX.

Tema 8. Ctanimonapnsie BpemeHnHblie psiabl, Mogeau ARMA.

Bpemennoii psa. CroxacTudeckuil ciydailHblii mpouecc. CTaluoHapHbIE BPEMEHHbBIC
psnbl. ABTOKOppensaunonHas pyHkuus. benbiit mym. [IpoBepka Ha raycCOBCKHIA OEBIN IIyM.

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

Wnentudpunupyemocts, ycioBue oOparumoctu. JluHeiinsie mporeccel. Pa3znoxenue
Bonbna. IlpuMepsl cTaliioHapHBIX BPEMEHHBIX PSIOB B 3KOHOMUKE.

ITporiecc AR(p), ycioBue cranmuoHapHOCTH. I[IpeicraBieHHe B BHJIE CKOJIB3AIICTO
cpeaHero 6eCKOHEYHOTo MOPSIKa.

MA(Q) — ycioBue 0OpaTMMOCTH — MPEACTAaBICHHE B BHIC IPOIECCa aBTOPETPECCHH
OeckoneuHoro mopsaka. HeoOparumbiii  mpouecc MA(1). Ilpouecc aBToperpeccuw,
HAUMHAIOMIMICSA B ONPEACICHHBII MOMEHT BpPEMEHH, BBIXOJ Ha CTAOWIBHBIA PEXKUM.
Koppenorpamma mporiecca AR(p). VYpasuenus HOma-Yokepa. Momenu ARMA,  yciosue
CTaIlMOHAPHOCTH, Npobiema o0uux MHoxkuTeneil. Monenu ARMA, yuuTsiBarolue ce30HHOCTb.

Nnentudukanus cranpoHapHoit moaenu ARMA 1o aBTOKOPPENSIIMOHOW M YacTHOMN
AaBTOKOpPPENALUMOHHON  (QyHKuMsiM. TaOmuipl mHoBeneHuss Koppesorpamm. BpeibopouHas
KoppenorpaMmma. DprogudHocts. Kpurepuu Ui IpoBEepKU paBEHCTBA HYIIO aBTOKOPPEISIIUA U
yacTHbIX aBTOKoppessiiuil. [IpeacraBnenue u npumenenue Q-recroB bokca-Ilupca u Jlbronra-
boxkca asns rpynmbl BEIOOPOYHBIX aBTOKOPPEISIIUMI.

Merononorus bokca-/[xenkunca. OuenuBanue cranuoHapHod mozenu  AR(p).
OuenuBanue cramuoHapHoit wmonenun MA(q). OnenuBanue cranuoHapHoii ARMA(p,q).
JuarHoctuka OIlEHEHHOW Mojenu. BplOop Mojenu, OCHOBaHHBIM Ha HMH(POPMAIMOHHBIX
Kkputepusx. [I[poraHozupoBanue Ha OCHOBE IOJJOOpPaHHON MOJIENH.

Tema 9. HecrauuonapHubie BpeMeHHble psiabl. UneHTHHKANNA CTAMOHAPHBIX M
HEeCTALMOHAPHBIX PSA0OB B paMKax moaeiaeiit ARIMA.

Hecrannonapnsie psaael. [Iporecc, craliMOHapHBIM OTHOCUTEIBHO JIETEPMUHUPOBAHHOTO
TpeHna. Croxactudeckuil Tpena. TS u DS psanel. Mogenn ARIMA.

Kpurepun [luxku-®@ymiepa. Pazsutne u wmwnoctpanus tecra Juku-@ymiepa u
pacmmperHoro tecra Juku-®dymiepa Ha HanUuue €IUHUYHOTO KOpHA. UyBCTBUTENBHOCTH K
HAJIMYUIO JETEPMUHUPOBAHHBIX perpeccopoB. F-cratuctuku. KBagpatuunsiii Tpena. KpatHbie
KOpHHU. MHOroBapuaHTHasi poueypa.

Hpyrue kpurepun. Ilonstme o Ttecre @wunca-Ileppona. Ilomstue o Tecre
Kwiatkowski, Phillips, SchmidtandShin (KPSS, 1992) na craunonapHocTb.

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

HccnenoBanue mnpoOieM, BO3HUKAIOIIMX TNPU TECTHUPOBAHUM HA €AMHUYHBIN KOpEHb
(xputuka Henbcona m Ilmoccepa (NelsonandPlosser (1982)) TectoB Ha eIMHUYHBIA KOPEHB).
HccnenoBanne HEKOTOPBIX TECTOB Ha €AUHUYHBINA KOPEHb IIPU HAIMYUU CTPYKTYPHOI'O CABUIA.
ITonsitne o Ttecrax Ileppona m 3mBOTa-ODHAprOCA HA €IWHWYHBIA KOPEHb IPU HAIWYNU
CTPYKTYPHBIX CABUTOB B JaHHbIX. [IOHATHE O CE30HHBIX EAMHUYHBIX KOPHSX.

Tema 10. PerpeccMoHHbIii aHaAM3 JJs CTAMOHAPHBIX BPEMEHHbIX PSAOB.
JAnHaMuyecKkue MoJaeJIu.

Junamuueckue Moenu. Mojens BEKTOpHOM aBToperpeccun (vectorautoregressivemodel,
VAR). Ycnosue crabunproctd VAR, HaxoxaeHue crabuibHoro coctostaus. OTkpbiTas VAR.
Haxosxnenne ctabuibHOM CBSI3H MeXy psanamu, coctasisitomumu VAR. Tlon6op u orieHuBanme
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VAR, nuarHoctuueckue mnporuenypbl. lcrnonb3oBaHHe MHOTOMEPHBIX HH(POPMAIMOHHBIX
kputepueB: Akauke, XenHaHa-Kynnna) u IlIBapua-baiieca. Beibop cneundpukanum monenu,
ONTUMAJILHON ITyOUHBI 3aMa3/[bIBAHUNA, OCHOBAaHHOW Ha MH(POPMAIIMOHHBIX KPUTEPUSIX.

Tema 11. PerpeccHoHHBIi aHaJM3 HECTANMOHAPHBIX BpPEMEHHBIX PSIIO0B.
KounTerpauusi 1 Mogejy KOPppeKIUM OIIMOKAMH.

JloxHast (Kaxymjasicsi, MHHMas) PErpeCCHOHHAs CBsI3b MEXAY HECTal[HOHAPHBIMU
BPEMEHHbIMU  psiilaMd. KOMHTErpupoBaHHBIE BpEMEHHBbIE psAbl, pPaHr KOMHTETPALIHU.
Bo3MmoxHBIE TIpUMEHEHHS K JKOHOMHUYECKHMM MOJAENsM. TecTHpoBaHME Ha HAIUYHE
KouHTerpanuu. Teopema mpezncraBieHusi [pelHmxepa, MOJAETb KOPPEKIHH OIIMOKaMU
(ErrorCorrectionModel — ECM), unrteprperaius koddounuentos ECM. JIByxcrynenuaras
npoueaypa Duria-I'pelinmpkepa noctpoenuss ECM no uMeronmmces cTaTuCTUYECKUM JTaHHBIM.

TectupoBanre Ha HATMYUE KOMHTETPAIIMN MEXTy HECKOJILKIMHI BPEMEHHBIMU PSAaAMH U
ompeJieNIeHHe PaHra KOMHTErPalliy C MCIIONb30BaHIeM mporeaypsl Moxancena. Beibop mMoxenn
C UCMOIh30BaHUEM HH(DOPMAIIMOHHBIX KPUTEPHUEB.

Tema 12. Moaean naHeJbLHBIX JaHHDBIX.

Perpeccronnbie Mozenu Ui MaHEIbHBIX JAaHHBIX, cOAIAHCHPOBaHHbIE MaHean. Mojenb
¢ ¢uxcupoBanupiMu dPdextamu. Monenb co ciaydailHbiMu 3¢dektamu. Bpibop Mexnay
MOJICITBIO C PUKCUPOBAHHBIME d(DPEeKTaMU U MOJICTIBIO CO CIyYaiHBIMU P PEKTaMHU.

Tema 13. Moaesu ¢ orpaHUYEeHHOI 3aBUCHMOI IIepeMEeHHOI.

Mopenu 6unapHoro BeiOOpa. HemoctaTku THMHEHHOW BEpOSTHOCTHOW MOJENIH, MPOOUT-
MOJielb, JIOTHUT-MOJENb. Mojaenn MHOXKECTBEHHOTO BbIOOpa. Mojenb ymnopsiioueHHOTO
MHO>KECTBEHHOTO BBIOOpa. MoIenH ¢ IEH3YpUPOBAHHOW 3aBHCHUMOM TICPEMEHHOM.

@opMBbI TeKYHIEr0 KOHTPOJISI M POMEKYTOUYHOM aTTeCTAlHN

Mertozap! TEKyIIEro

Tema (pa3nen
(paznen) KOHTPOJISI YCIIEBAEMOCTH

Tema 1. DkoHOMETpHKA U €€ CBA3b C SKOHOMHUYECKOI TEOpUEH.
Metono10rust 3KOHOMETPUUYECKOT0 UCCIel0BaHUs. THIIbI
O9KOHOMUHYECCKHUX JaHHBIX.

Konnoxsuym

Tema 2. Moaens napHoii InHelHON perpeccun. MeTo HauMEHbINX
kBaaparoB. Teopema ['aycca-Mapkosa.

KonrtponbHas pabota
Konnoksuym

Tewma 3. [IpoBepka runote3 B MOACIU MaPHOM JIMHEWHON PETPECCHUH.
Be10op “Hamnyuieir” monenu. HapyiieHne npeanocbuiok TEOpeMbl
["aycca-Mapkosa. Perpeccust 6€3 cB060IHOTO UJIeHa.

KoHnTposbHas padoTa
Komnnoxsruym

Tema 4. Mozaenb MHOKECTBEHHOM MHEHON perpeccun. MHK.
Teopema ['aycca-MapkoBa. [IpoBepka BbINOJIHEHUS CTAHAAPTHBIX
MPEINOJIOKEHUH 00 oMOKaX B TUHEHHON MOJIeNH HAOJI0IEHUH.

Kontponbshas pabora
Konnoksuym

Tewma 5. [IpoBepka runores ¥ CTaTUCTUYECKUE BBIBOJBI B MOJIENIH KoutponbHas padora

MHOKECTBEHHOM JTUHEHHON PErpeccu. Komnnoxsuym
. Kontponbshas pabora
Tema 6. Henunelinble perpecciOHHbIE MOJIENH.
Konnoksuym
Tewma 7. OuieHKa UCCIEI0BAHHI, OCHOBAHHBIX Ha MHOKECTBEHHOMN KonrtponbHas padoTa
perpeccumu. Konnoksuym
KonrponsHas pabota
Tema 8. CranmonapHsie BpeMeHHbIe psabl, Mogenn ARMA. P P
Konnoxsuym
Tema 9. Hecranmonapusie BpeMeHHBIE psiabl. UneHTudukanys KontpomnbHas pabota
CTAllMOHAPHBIX U HECTAIIMOHAPHBIX psioB B pamkax Mojeneit ARIMA. Konnoksuym

Tewma 10. PerpeccnoHHBIN aHAIU3 ISl CTALIMOHAPHBIX BPEMEHHBIX
psaoB. JIMHAMUYECKNE MOJIENIH.

Kontponbhas pabora
Konnoxsuym




Tewma 11. PerpeccoHHBIN aHaIN3 HECTAlMOHAPHBIX BPEMEHHBIX KoHnTposbHas paboTa
psaoB. KonnTerpanusi 1 MOIeIN KOPPEKITUU OITHOKAMH. KomnokBuym
Tema 12. Moaenu maHeIbLHBIX JaHHBIX. KomnoxBuym

Konrtponbnas pabota

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

[IpomexyTouHas aTTecTanus MPOBOIUTCS B popMe dK3aMeHa.
OcHoBHas1 iUuTEpaTypa:

1. Crok, /1. BBenenue B sxonometpuky / JI. Ctok, M. YOTCOH ; miep. ¢ aHrJl. ; 1Moj Hayd.
pea. MLIO. TypynueBoit. — Mocksa : M3natensckuid gom «/leno» 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, pBuncon Teopust m meroabl 3xkoHOMeTpuku / JBuacon Paccen, Jxeimc
Mak-Kunnon I'. ; mon penakmueit E. 1. AnnpeeBoit. — Mocksa : Jleno, 2018. — 936 ¢. —
ISBN 978-5-7749-1205-6. — TeKcT : 2MeKTPOHHBIH // DnekTpoHHO-0nOmmoTeynas cuctema [IPR
BOOKS : [caiit]. — URL.: http://www.iprbookshop.ru/95131.html

4. Kanroposuu I'.I'., Jleknuu: AHanu3 BpEMEHHBIX PsI0B, DKOHOMHUYECKUN KypHal
BIIID, 2002, NeNe 1-4, 2003, Nel. — URL.: https://ej.hse.ru/archive.html
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