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Ilenb ocBOeHUsI AUCUHUILIMHBI:
ChopmupoBaTh KOMIIETEHLUIO, HEOOXOIUMYIO TIPU OCYLIECTBICHHH MpPOdecCHOHATLHON
NEeSITEIbHOCTH - CIIOCOOEH NMPUMEHATh SIKOHOMETPUUECKUE METOMbI AJIS PELICHUs MPUKIATHBIX
3az1a4.

ILn1an kypca:

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

DKOHOMETpHUKA U €€ CBA3b C HIKOHOMHUYECKOM Teopueil. Ha kakue BOIpPOCHI MO3BOJISIOT
OTBETUTb DKOHOMETpPHUYECKME MeToApl. Mojenu CBA3M U MOJENM  HaOJIOJCHMI;
APKOHOMETPHYECKass MOJIeNb, MOJO00paHHAss MOJeNb. THIBI JaHHBIX W Mojeiei. McTouHuku
CTaTUCTUYECKUX JJAHHBIX.

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

Teopernueckass u BbIOOpouHasi perpeccus. VHTeprnperanusi CIy4ailHOrO 4YJeHa.
JIuHeHOCTh perpeccuu IO INEPEMEHHBIM M mapameTpaM. MeToJn HauMEHbIIMX KBagpaToOB
(MHK). CsoiictBa MHK ouenokx napamerpo mozenu. I'eomerpus MHK. Ilpeanonoxenus
METO/la HaMMEHBIIMX KBaJpaToB M Teopema laycca-MapkoBa. BeiOopouHoe pacmpezneneHue
MHK ouenxu.

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

[IpoBepka CTaTUCTHUYECKUX THIOTE3 O KOA(P(PUIMEHTAX PETrpecCUr U JIOBEPUTEILHBIC
UHTEpBaJIbl. [IByCTOPOHHHE U OJHOCTOPOHHUE THITOTE3bl. Perpeccus ¢ OuHapHON 00bsACHSIOIIEH
nepeMmeHHoi. Kputepun xadectBa mpuOIMIKEHUs JAAHHBIX MOJENBI0 M UX HCIOJIb30BAHUE IS
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 IPOTHO3UPOBAHMSL.

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

Cwmemenne wu3-3a TPOMYIICHHOW TepeMeHHON. Mojens MHOKECTBEHHOW JTMHEHHOM
perpeccun. OLieHKa HAMMEHBIINX KBaApaToB. [Ipeanonoxkenus MeToa HAaMMEHBIINX KBaJIpaToB
JUIT MOJEIIM MHOKECTBEHHOM JIMHEMHOW perpeccun U Teopema l'aycca-Mapkosa IIposepka
BeInoaHeHUs npeanonoxenuii MHK. Hapymenus npennonoxennii TeopeMsl I'aycca-Mapkosa
(reTepockeqacTUYHOCTb, MYJIBTUKOJNIMHEAPHOCTh, ABTOKOPPEIMPOBAHHOCTD), UX MOCIEACTBUS U
MeToAbl «OoprOb» ¢ HuMH. Kputepunm KauecTBa NPUOIMDKEHUS JAaHHBIX MOJEIbIO
MHOECTBEHHOM JINHEIHON perpeccuu 1 ux UCIOIb30BaHUE JIIsl BHIOOPA MOJIEIH.

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

[IpoBepka runores 1 AOBEPUTENbHBIE MHTEPBAbI 1)1 OAHOTO Ko3dduiuenta. [Ipoepka
COBMECTHBIX TUnoTe3. TecTupoBaHHe OrpaHMYEHHS, BKIIIOYAIOIEr0 HECKOIbKO K03 uiueHTon
Mojienu. TecTupoBaHue crienupUKAN MO MHOKECTBEHHON JTMHEHHOMN perpeccu.

Tema 6. HetuHeliHble perpecCHOHHbIE MOJICIIH.

OOmiass crpareruss MoJeNUpoBaHMs (GYHKIUMU HEIMHEWHON perpeccun. Buabl
HenuHenHocTu. [lapHas HenuHelHas perpeccus. B3aumonencTBUE MEXAY HE3aBUCUMBIMU
MIEPEMEHHBIMH.



Tema 7. OueHka uccjie10BaHUi, OCHOBAHHBIX HA MHOKECTBEHHOM perpeccum.

BHyTpenHss u BHemHsAs O0OOCHOBaHHOCTb HccienoBaHusi. (CMmemieHue u3-3a
MPOMYIIEHHBIX TEPEMEHHBIX, CMEILIEHUE U3-32 OMIMO0K U3MEPEHUS OOBSICHIIONINX TEPEMEHHBIX,
OTCYTCTBYIOIIIME JIAHHBIC, CMEIICHUE M3-3a 0TOOpa HAOIIOACHMIA, HETIPABWIIbHAS CIICTI(UKAIUS
dbyHkoHanbHOW  ¢dopMBl  perpeccud. BzaumHoe BiusHue 1nepeMeHHbIX.  CHCTeMbI
OJTHOBPEMEHHBIX ypaBHeHHH. CTpyKTypHas U npuUBeAeHHAs POPMBI. DK30TCHHbIE, SHJOTCHHBIE,
npenonpeesieHHble epeMeHHble. UneHTuhUIupyeMoCTh OTAENbHBIX YPABHEHUN CTPYKTYpPHOI
¢dopmbl. OlEHHBaHHWE CHUCTEMBl OJHOBPEMEHHBIX ypaBHEHHUH. BHYTpeHHsSI W BHELIHSSA
000CHOBAaHHOCTh MPH MPOTHO3UPOBAHMM MO Mojaenu perpeccun. llonarue o wMerone
MHCTPYMEHTAJIBHBIX [IEPEMEHHBIX.

Tema 8. Ctanuonapubie BpeMeHHbIe psiibl, Moaeaun ARMA.

Bpemennoii psana. Croxactuueckuil ciydaiinbiii nponecc. CTalMOHapHbIE BpEMEHHbBIE
psanel. ABTOKOppesiiinonHas GyHkius. benbrit mrym. [IpoBepka Ha raycCOBCKHI O€IbIi 1IyM.

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

WNnentudumupyemocts, ycimoBue oOpatumoctu. JluHelHble mporecchl. PasmokeHue
Bonabaa. ITpumeps! cTalimoOHapHBIX BPEMEHHBIX PSIIOB B 9KOHOMUKE.

IMportecc AR(p), ycnoBue crarnmoHapHoctd. IlpeactaBieHue B BHAE CKOJB3SIIETO
CpeaHero OECKOHEYHOTO MOpsAKa.

MA(Q) — ycioBre OOpaTHMOCTH — MpEICTaBJICHHE B BHIC IMPOIECCa aBTOPEIPECCHH
OeckoneuHoro mnopsaka. HeoOparumbiii mpouecc MA(1). Ilpouecc aBroperpeccuw,
HAUMHAIOIIMACA B ONpEICNEHHbII MOMEHT BpPEMEHH, BBIXOJ Ha CTAOWUIIBHBIA PEXKUM.
Koppenorpamma mporiecca AR(p). Ypasuenus HOna-Yokepa. Mogenu ARMA, ycinoBue
CTaIlMOHAPHOCTH, pobiema obmux Muoxuteneil. Mogenu ARMA, yuuTbsiBaroiue cCe30HHOCTb.

WNnentudukanus craruoHapHoi monaenn ARMA 1o aBTOKOppENSIIMOHOM M 4YacTHOU
ABTOKOPPENAUUOHHONW  yHKIusM. TaOmuipel ToBeneHUs KoppenorpamMm. BwiGopounas
Koppenorpamma. DproaudHocts. Kpurepuu i IpoBEepKU paBEHCTBA HYIIO aBTOKOPPEISILIUMA U
yacTHBIX aBTOKOoppeysauuii. [Ipencrapnenne u npumenenue Q-rectoB bokca-Ilupca u JIpronra-
Boxkca mist rpymiel BEIOOPOYHBIX aBTOKOPPEIISIIHIA.

Merononorus bokca-/[)xenkunca. OneHuBaHue craruoHapHod Moaenu  AR(p).
OuenuBanue cranvoHapHoil wmonenun MA(q). OnenuBanue craunoHapHoii ARMA(p,q).
JluarHocTuka OIEHEHHOW Mojenu. BwiOop Monenu, OCHOBaHHBIM Ha MH(OPMAIIMOHHBIX
Kputepusx. [[poruozupoBanne Ha OCHOBE MOA00PaHHOIN MOJENH.

Tema 9. Hecranmonapubie BpeMeHHble psaabl. UneHTHGUKAINSA CTANMOHAPHBIX H
HEeCTAIlMOHAPHBIX PA0B B pamkax mojaeieit ARIMA.

Hecranunonapusie psanel. [Iponecc, craimoHapHbIi OTHOCUTENIBHO JI€TEPMUHUPOBAHHOIO
tpenaa. Croxactuueckuit TpeHa. TS u DS psanel. Mogenun ARIMA.

Kpurepun J[Iuxu-®ymnepa. Paszsutne u wunoctpauus tecta Juku-Oymnepa wu
pacmpenHoro tecra Juku-Qyinnepa Ha HaaMyue €JUHUYHOrO KOpHS. UyBCTBUTEIBHOCTH K
HAIMYUIO JETEPMUHUPOBAHHBIX perpeccopoB. F-cratuctuku. KBagpatuunsiit Tpena. KpatHbie
KOpHHU. MHOrOBapuaHTHasl Ipoleypa.

Hpyrue xkpurepuu. Ilonstue o Ttecre Owmunca-Ileppona. Ilonstue o Tecte
Kwiatkowski, Phillips, SchmidtandShin (KPSS, 1992) na cranrionapHoCTb.

[Tonsarue o recte DF-GLS, pa3paborannoro B Elliott, Rothenberg, andStock (1996).

UccnenoBanmne mnpoOieM, BO3ZHUKAIOMIMX IMPU TECTUPOBAHWM Ha EIUHUYHBIN KOpEHb
(xputuka Henbcona u Ilmoccepa (NelsonandPlosser (1982)) TecToB Ha €IUHUYHBIN KOpPEHB).
HccnenoBanre HEKOTOPBIX TECTOB Ha €IUHUYHBIN KOPEHb MPU HAIMYUHU CTPYKTYPHOT'O C/IBHTa.
[lonsitue o Ttecrax Ileppona u 3uBOTa-DHApIOCA HA EIUHUYHBIA KOPEHb NpPH HAJIUYHU
CTPYKTYPHBIX CABUTOB B JaHHbBIX. [IOHSATHE O CE30HHBIX €AMHUYHBIX KOPHSX.

Tema 10. PerpeccMoHHBIH aHAIHM3 VI CTAllHOHAPHBIX BPEMEHHBIX PSAOB.
JAnHamMuyecKkue MoOJIeJIu.

JuHamuueckue mozaenu. Mojenb BEeKTOpHOM aBToperpeccuu (vectorautoregressivemodel,
VAR). Ycnosue crabunsHoctn VAR, Haxoxaenue crabunbHoro cocrosiuusa. Otkpeitas VAR.
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Haxosxnenne ctabuiabHOM CBS3H MeXy psanamu, coctasisitomumu VAR. Tlonbop v orieHuBanue
VAR, nauartHoctuyeckue mpouenypsl. Mcmonbp3oBaHne MHOTOMEpPHBIX HMH(OPMAIIMOHHBIX
kputepueB: Akauke, XeHHaHa-Kywnna) u IlIBapmna-baiieca. Boibop cnenudukanum mozjenw,
ONTUMAJILHOW TTyOUHBI 3ana3/IbIBaHN, OCHOBAHHOW HA MH(POPMAITMOHHBIX KPUTEPHUSIX.

Tema 11. PerpeccMOHHBIH aHAJM3 HECTAMOHAPHBIX BPEMEHHbIX PSAIOB.
KounTerpauus u Mojejim KOppeKUnu OMMOKaAMM.

JloxHnas (Kaxymasicsi, MHHMasl)) PErpecCHOHHAasl CBSI3b MEXKIY HeCTallMOHAPHBIMU
BpeMEHHbIMU  psigamu. KouHTErpupoBaHHBIE BPEMEHHBIE pANIbI, pPAHT KOUMHTETPAIUU.
Bo3moxHbIE TpUMEHEHUs K OSKOHOMHUYECKMM MojJensM. TecTupoBaHMe Ha Hald4yue
KOMHTErpanuu. Teopema mpeacTaBieHus [ pelHmkepa, MOJENb KOPPEKIUH OIHOKaMu
(ErrorCorrectionModel — ECM), wunreprperaius kodddumuento ECM. JIByxcrymeHuaras
npoueaypa Durna-I pelinmpkepa noctpoenuss ECM no nMeronmmces cTaTuCTHYECKAM TAHHBIM.

TecTupoBaHye Ha HAIMYME KOMHTETPALMUA MEXITYy HECKOJIBKUMU BPEMEHHBIMU PsiaMu U
ompe/ieieHHe PaHra KOMHTErPAIiU C UCIIOJIB30BaHMEM Hpoueaypsl Moxancena. BriGop Monenu
C UCIOJIb30BaHNEM UH(POPMALIMOHHBIX KPUTEPHUEB.

Tema 12. Mopaeiu naneJbLHbBIX JAHHBIX.

Perpeccuonnbie Moaenu Uil MaHeIbHBIX NaHHBIX, cOaTaHCUpOBaHHBIC MaHenu. Moenb
¢ ¢ukcupoBaHHbMH 3(pdexkramu. Mogens co ciaywaidHeiMH d¢¢dekramu. Bpibop Mexmy
MOJIEJIbIO C PUKCUPOBAHHBIMU 3(hPeKTaMu U MOJETIBIO CO Cy4YaitHBIMU AP eKTaMu.

Tema 13. Moaesn ¢ orpaHM4eHHOH 3aBMCUMOM IepeMeHHOI.

Mopenu O6uHapHOTrO BhIOOpa. Hemoctatku JMHEWHONW BEPOSATHOCTHON MOJCIH, TIPOOHUT-
MOJiedb, JIOTMUT-MOJAENb. Mojenu MHOXKECTBEHHOro BblOOpa. Mojenb  yrnopsiio4eHHOIo
MHO>KECTBEHHOT0 BbIOOpa. Mo/ienH ¢ IeH3ypUPOBAaHHOW 3aBUCUMOM TIEPEMEHHOM.

@opMBbI TeKYHIEr0 KOHTPOJISA M IIPOMEKYTOYHOI aTTecTauuu

Mertozap! TEKyIIEro

Tema (pa3nen
(paznen) KOHTPOJISI YCIIEBAEMOCTH

Tema 1. DxoHOMETpHKA U €€ CBA3b C SKOHOMHUECKON TEOPHUEH.
Metono10rust 3KOHOMETPUUYECKOT0 UCCIel0BaHUs. THIIbI
O9KOHOMUHYECCKHUX JaHHBIX.

Konnoxsuym

Tema 2. Moaens napHoii inHelHON perpeccun. MeTo HauMEHbIINX
kBaaparoB. Teopema ['aycca-Mapkosa.

KonrtponbHas pabota
Konnoksuym

Tewma 3. [IpoBepka runore3 B MOCNIM MAPHOM JIMHEWHON PErpecCcuu.
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

Tema 5. [IpoBepka runoTe3 U CTATUCTUYECKUE BBIBOJIBI B MOJIETHU KonrponbHas padoTa

MHOKECTBEHHOM JTUHEHHON PErpeccu. Komnnoxsuym
. Kontponbshas pabora
Tema 6. Henunelinble perpeccnOHHbIE MOJIEIH.
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. Hecranmmonapusie BpeMeHHBIE psiabl. neHTudukamms KonrposnbHas padora
CTAllMOHAPHBIX U HECTAIIMOHAPHBIX psioB B pamkax Mojeneit ARIMA. Konnoksuym

Tewma 10. PerpeccMOHHBIN aHANN3 ISl CTAIIMOHAPHBIX BPEMEHHBIX
psaoB. JIMHAMUYECKNE MOJIENIH.

Kontponbhas pabora
Konnoxsuym




Tewma 11. PerpeccoHHBIN aHaIN3 HECTAIHOHAPHBIX 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 IK3aMeHa.
OcHoBHas1 iUuTEpaTypa:
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pea. MLIO. Typynueoit. — Mocksa : M3natensckuii gom «/leno» PAHXul'C, 2015. — 864 c.
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