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Ieab ocBOeHUsI AUCHUTIMHBI:
ChopmupoBaTh KOMIETEHIIMIO, HEOOXOAWMYIO TIPH OCYIIECTBICHHUH MPOQPECCHOHATBHON
ACATCIIBHOCTH - CHOCO6€H MNPUMCHATH SKOHOMCTPHYCCKUC MCTOJAbI AJId PCIICHUA IMPUKIIAJHBIX
3ajay.

Ilinan kypca:

Tema 1. DKOHOMeTPHKA W ee CBfI3b € IKOHOMHYECKOH Teopueil. MeTomgosiorusi
IKOHOMETPHUYECKOI0 Hccae0BaHuA. THIIBI JKOHOMHYECKHX JAHHBIX.

DKOHOMETpHUKA U €€ CBA3b C DKOHOMHYECKOH Teopueil. Ha kakue BOIpoOChl MO3BOJISIOT
OTBETUTHh JKOHOMETpUYECKHME MeToabl. Mojgenun CBA3M M MOJAEIM  HAOJIOJEHUM;
SKOHOMETpHYECKas Mojieib, NmojgoOpaHHas Mojenb. Tumbl JaHHBIX W Mopeneil. McTouHuku
CTaTUCTUYECKUX JTAHHBIX.

Tema 2. Mogeab nmapHoil JuHeilHOW perpeccun. MeTol HAUMEHbIIUX KBAJAPaTOB.
Teopema I'aycca-Mapkosa.

Teoperuueckass u BblOOpouHast perpeccus. MHTepriperanus Ciy4alHOTO 4YJIEHA.
JInHEeHHOCTh perpeccuy IO IEPEMEHHBIM M IlapameTpaM. MeToJ HaMMEHBIIMX KBaJpaToB
(MHK). Cgoiictrea MHK omnenok mapamerpoB monenu. I'eomerpus MHK. IIpeanonoxeHus
METO/Ia HaMMEHBIINX KBaJpaToB U Teopema ['aycca-MapkoBa. BribopouHoe pacmpeneneHue
MHK onenkun.

Tema 3. IlpoBepka rumore3 B MoOJeJd TNAPHOI JuHelHOI perpeccun. Bbioop
“Hamsryqmiein” mogean. Hapymenue npeanocbiiok teopemsl I'aycca-MapkoBa. Perpeccust
0e3 cBOOOHOIO YieHa.

[IpoBepka CTATHCTUYECKUX TUMOTE3 O KOAPQPUIMEHTAX PErpecCud U JOBEPUTEIbHBIC
UHTEpBAIBL. [IByCTOPOHHHE M OJHOCTOPOHHKE THITOTE3bI. Perpeccus ¢ OnHapHO 00BsCHSIOIIEH
nepeMeHHoil. Kputepun xadectBa mpuOIMKEHUS JaHHBIX MOJIENBI0 MU UX HCHOJB30BAHUE IS
BbIOOpa MOJEIIH. Hapymenus IIPEATIOI0KEHU I TEOPEMBI I'aycca-MapkoBa
(reTepocKeqacTUYHOCTh, aBTOKOPPEIMPOBAHHOCTh) U MX MOCIEACTBUA. MeToabl «OopbObI» C
HapylEHUsAMM INPEANONOKEHUH Teopembl [l'aycca-MapkoBa. lcronb3oBaHHE OLIEHEHHOU
MOJIEJH JUIsl IPOTHO3UPOBAHUS.

Tema 4. Moaeab mMHo:kecTBeHHOH JuHeliHoii perpeccuu. MHK. Teopema I'aycca-
Mapxkosa. IIpoBepka BBINOJHEHMS CTAHJAPTHBIX MNPEINOJOKeHHMH 00 omudkax B
JIMHEHHOo# MoJeJin Ha0JII0/IeHU .

CwmelieHne wu3-3a TPOIYIIEHHOW MepeMeHHOH. Mojenb MHOKECTBEHHOW JIMHEHHOMN
perpeccun. OnieHKa HAaMMEHbIINX KBaJpaToB. [IpeanonoxkeHus MeTo/1a HAMMEHBIINX KBaJIpaToB
JUIL MOJEIIM MHOKECTBEHHOW JIMHEWHOW perpeccur U Teopema I'aycca-Mapkosa IIposepka
BeINIOJIHEHMS Ipeanonoxennii MHK. Hapymenus npenmnonoxenuii reopemsl ['aycca-Mapkosa
(reTepocKeqacTUYHOCTb, MYJIbTUKOIIMHEAPHOCTh, ABTOKOPPEIMPOBAHHOCTD), UX MOCIIEACTBUS U
MeTonbl  «OoppOBl» ¢ HuMU. Kpurepun kadectBa NpUONMIKEHUS JAHHBIX MOJEIBIO
MHOECTBEHHOM JINHEIHON perpeccuu 1 ux UCIOIb30BaHUE JIIsl BHIOOPA MOJIEIH.

Tema 5. IIpoBepka runore3 U CTAaTUCTHYECKHE BHIBOAbI B MOJE/JIH MHOKECTBEHHOMN
JINHEHHOH perpeccuu.

ITpoBepka rumote3 U JOBEPUTENIbHBIE HHTEPBAbI A1 0JJHOrO Koaddunuenta. [Iposepka
COBMECTHBIX TUIIOTE3. TecTupoBaHHe OrpaHUYEeHHUS], BKIIOYAIOIIET0 HECKOJIBKO K03 PUIIMEeHTOB
mojenu. TectupoBanue crienupUKAIMA MOJIEIM MHOKECTBEHHOM JIMHEHHOM perpeccui.

Tema 6. HetuHeliHbIe perpecCHOHHbIE MO/IE/IH.

OOmast crparerus MOACTUPOBaHMA (DYHKIUM HETUHEWHOW perpeccuu. Buabl
HenuHeHocTU. [lapHas HenuHelHas perpeccus. BzanmmopaeicTBHE MeEXIy HE3aBUCUMBIMU
NIEPEMEHHBIMH.

Tema 7. Ouenka uccjie10BaHNH, OCHOBAHHBIX HA MHOKECTBEHHOM perpeccuu.



BHyTpenHsas u BHemHsss 0OOCHOBaHHOCTb wuccienoBaHus. CwmemeHue u3-3a
MPOMYIIEHHBIX TEPEMEHHBIX, CMEIIEHNE U3-3a OIIMO0K U3MEPEHUS OOBSACHSIIONINX TEPEMEHHBIX,
OTCYTCTBYIOIIIME JJAHHBIC, CMEIICHUE M3-3a 0TOOpa HAOIIOACHMIA, HETIPABWIIbHAS CIICTI(UKAIUS
dbyHkoHanbHOW  dopMBl  perpeccud. BsaumHoe BiMgHHE TepeMeHHBIX. CHCTEMBbI
OJTHOBPEMEHHBIX ypaBHEHHH. CTpyKTypHasi U puBeAeHHAs POPMBI. DK30TCHHBIE, SHIOTCHHBIE,
npenonpeesieHHble epeMeHHble. UneHTuhUIupyeMoCTh OTAENbHBIX YPAaBHEHUN CTPYKTYpPHOI
¢opmbl. OlEHHBaHHE CHUCTEMBl OJHOBPEMEHHBIX ypaBHEHHMH. BHYTpeHHSST H BHEIIHSA
000CHOBAaHHOCTb IIPH TMPOTHO3UPOBAHMU 1O Mojaenu perpeccun. [lonsitue o Merone
MHCTPYMEHTAJIBHBIX [IEPEMEHHBIX.

Tema 8. Ctanuonapubie BpeMeHHbIe psiibl, Moaeaun ARMA.

Bpemennoii psan. Croxactuueckuil ciydaiinblii nponecc. CTallMOHapHbIE BpEMEHHbBIE
psanael. ABTOKOppensionHas GyHkius. benbrit mrym. IIpoBepka Ha rayCCOBCKHIA O€TIBIN MIyM.

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

WNnentudumupyemocts, ycimoBue oOpatumoctu. JluHelHble mporecchl. PasmoxeHue
Bonbaa. ITpumeps! cTalimoOHapHBIX BPEMEHHBIX PSIIOB B 9KOHOMUKE.

IMporiecc AR(p), ycioBue craruoHapHoctd. IlpeictaBieHue B BHAE CKOJB3SIIETO
CpeaHero OECKOHEYHOTO MOpsAKa.

MA(Q) — ycioBre 0OpaTHMOCTH — MpEICTaBJICHHE B BHIC IMPOIECCa aBTOPEIPECCHH
O0eckoHeuHoro mnopsaka. HeoOparumbiii mpouecc MA(1). Ilpouecc aBroperpeccuw,
HAUMHAIOIIMACA B ONpEACNCHHBII MOMEHT BpPEMEHH, BBIXOJ Ha CTAOWUJIBHBIA PEKUM.
Koppenorpamma mporiecca AR(p). Ypasuenus HOna-Yokepa. Mogenu ARMA, ycnoBue
CTaIlOHAPHOCTH, pobiema obmux MuoxuTeneil. Mogenu ARMA, yuuTbsiBarolue cCe30HHOCTb.

Wnentudukanus cranuonapHoi monenn ARMA 1o aBTOKOppeNnsIMOHON M 4YacTHOM
ABTOKOPPENAUUOHHONW  yHKIusM. Tabmuipel TOBeACHHUS Koppenorpamm. BwiGopounas
KoppenorpamMmma. DproauqHocts. Kpurepuu i IpoBEepKU paBEHCTBA HYIIO aBTOKOPPEISILIUA U
yacTHBIX aBTOKOoppeysauuii. [Ipencrapnenne u npumenenne Q-rectoB bokca-Ilupca u JIptonra-
Boxkca myist rpymibl BEIOOPOYHBIX aBTOKOPPEIISIIHIA.

Merononorus bokca-/[)xenkunca. OrneHuBanue cranumoHapHouW wmojenun  AR(p).
OuenuBanue crauvoHapHoil wmonenun MA(q). OnenuBanue craunoHapHoii ARMA(p,q).
JluarHocTuka OIEHEHHOW Mojenu. BwiOop Monenu, OCHOBaHHBIM Ha MH(OPMAIIMOHHBIX
Kputepusx. [[poruozupoBanre Ha OCHOBE MOAOOPAHHON MOJIENH.

Tema 9. Hecranmonapubie BpeMeHHble psaabl. UneHTHGUKAINSA CTANMOHAPHBIX H
HEeCTAIIMOHAPHBIX PSA0B B pamkax mojaeieit ARIMA.

Hecrannonapusie psanel. [Iponecc, craimoHapHbIii OTHOCHTENBHO AETEPMUHUPOBAHHOTO
tpenaa. Croxactuueckuit TpeHa. TS u DS psanel. Mogenu ARIMA.

Kpurepun J[Iuxu-®ymnepa. Paszsutne u wunoctpauus tecta Juxku-Oymnepa wu
pacmpenHoro tecra Juku-Qyinepa Ha HaIMyue €JUHUYHOrO KOPHS. UyBCTBUTEIBHOCTH K
HAJIMYMIO JIeTEPMUHUPOBAHHBIX perpeccopoB. F-ctatuctuku. Kanpartuunsiii Tpena. Kpathele
KOpHHU. MHOTOBapuaHTHasl Ipoleypa.

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

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

UccnenoBanne mnpoOieM, BO3ZHUKAIOIIMX IMPU TECTUPOBAHWU Ha €IUHUYHBIN KOpEHb
(xputuka Henmbcona u Ilmoccepa (NelsonandPlosser (1982)) TecToB Ha €IUHUYHBIN KOpPEHB).
HccnenoBaHne HEKOTOPBIX TECTOB Ha €AUHUYHBIA KOPEHb IIPU HAIMYUU CTPYKTYPHOIO CABHTA.
[TonsstTue o tecrax IleppoHa u 3uBoTa-OHAprOca HA EIMHUYHBIA KOPEHb IPHU HAIUYHUU
CTPYKTYPHBIX CABUTOB B JaHHbBIX. [IOHSATHE O CE30HHBIX €AMHUYHBIX KOPHSX.

Tema 10. PerpeccMoHHBIH aHAIHM3 VI CTAIMOHAPHBIX BPEMEHHBIX PS/IOB.
JAnHamMuyecKkue MoeJIu.

JuHamuueckue mozaenu. Mojens BEeKTOpHOH aBToperpeccuu (vectorautoregressivemodel,
VAR). Ycnosue crabunsHoct VAR, Haxoxaenue crabunbHoro cocrosiuusa. Otkpeitas VAR.
Haxoxnenne ctaOuinbHOM cBsA3M Mex Ty psiamu, coctapisiomiumu VAR. TTon6op u oniennBanue
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VAR, nuarHoctudeckuwe mpouenypbl. Vcrmonp3oBaHHE MHOTOMEPHBIX HH(POPMAIIMOHHBIX
kputepueB: Axauke, XeHHaHa-Kywmnna) u [lIBapmna-baiieca. Beibop crenudukanum mozmenw,
ONTUMAJILHOW TTyOUHBI 3ana3/IbIBaHU, OCHOBAHHOW HA MH(POPMAITMOHHBIX KPUTEPHUSIX.

Tema 11. PerpeccHOHHBIH AaHAJIM3 HECTALMOHAPHBIX BpPEMEHHbIX PHAIOB.
KounTerpauus u Moje/im KOppeKunu OMMOKaAMM.

JloxHas (Kaxymjasicsi, MHHMasl) PErpecCHOHHAasl CBSI3b MEXKIY HeCTallMOHAPHBIMU
BpEeMEHHbIMU psimamu. KouHTErpupoBaHHBIE BPEMEHHBIE PANIbI, PAHT KOUHTETPAIUU.
Bo3moxkHble TpuMEHEHHST K OSKOHOMHYECKMM MojeisM. TecTupoBaHuWe Ha Hajluuue
KOMHTErpanuu. Teopema TmpeacTaBleHus [ pelHmkepa, MOJENb KOPPEKIUH OIIHOKaMu
(ErrorCorrectionModel — ECM), unrteprperaius kodddumuento ECM. JIByxcrymeHuaras
npoueaypa Durna-I'pelinmpkepa noctpoenuss ECM mo nMeronmmces cTaTuCTUYECKAM TAHHBIM.

TectupoBanue Ha HAIMYUE KOMHTETPAIIMN MEX/Ty HECKOJIBKMMHI BPEMEHHBIMU PSAAMH U
ompe/ieieHHe PaHra KOMHTErPAIMU C UCIIOIb30BaHUEM Hpoueaypsl Moxancena. Bribop Monenu
C UCIMOJIb30BaHNEM UH(DPOPMALIMOHHBIX KPUTEPHUEB.

Tema 12. Mopaeiu naHeJbLHbBIX JAHHBIX.

Perpeccuonnbie Moaenu sl MaHEIbHBIX JaHHBIX, cOaTaHCHpOBaHHbIC NaHenu. Mojenb
¢ ¢ukcupoBaHubME d(pdexkramu. Mogens co ciaywaidHeiMH d¢¢dekramu. Bpibop Mexmy
MOJIEJIbIO C PUKCUPOBAHHBIMU 3(hPeKTaMu U MOJIETIBIO CO Cy4YailHbIMU AP eKTaMu.

Tema 13. Moaesn ¢ orpaHM4eHHOM 3aBMCUMOM IepeMeHHOI.

Mopenu O6uHapHOTrO BhIOOpa. Hemoctarku JTMHEHHONW BEPOSATHOCTHON MOJCIH, TIPOOHUT-
MOJielb, JIOTHUT-MOJAENb. MoJenu MHOXKECTBEHHOro BblOOpa. Mojenb  yrnopsiio4eHHOIro
MHO>KECTBEHHOT0 BbIOOpa. MoIenH ¢ LIeH3ypUPOBAaHHOW 3aBUCUMOM TIEPEMEHHOM.

(I)OprI TCEKYLICI0 KOHTPOJISA " l'[pOMe)KyTO‘IHOﬁ aTreCTalmumn

MeToabl TEKYIIETo

Tema (paznen
(pasnen) KOHTPOJISI YCIIEBAEMOCTH

Tema 1. DxoHOMETpHKA U €€ CBA3b C SKOHOMHUECKON TEOPHEH.
Metoaoorusi 3KOHOMETPUIECKOTO UCCIe0BaHus. THIIbI
HKOHOMUYECKUX AHHBIX.

Konnoxsuym

Tema 2. Moaens napHo# JIMHENHHON perpeccun. MeTo HauMEHbIINX
kBaaparoB. Teopema ['aycca-Mapkosa.

KonrtponbHas pabota
Konnoksuym

Tema 3. IIpoBepka runores3 B MOZENIN NAPHOM JINHEHHOW PETPECCHUH.
Bo16op “Hanmyunieir” moaenu. Hapyiienue npeanocelyiok TeOpeMbl
["aycca-MapxkoBa. Perpeccust 6€3 cBOOOIHOTO 4JieHa.

KoHnTposbHas padoTa
Komnnoxsruym

Tema 4. Mozaenb MHOKeCTBEHHO nuHeitHON perpeccun. MHK.
Teopema I'aycca-MapkoBa. [IpoBepka BBIITOJIHEHUS CTaHIAPTHBIX
IPEJINOJIOKEHNH 00 OIMOKaxX B JMHEHHON MOJIeIH HaOJII0IeHU M.

Kontponbshas pabora
Konnoksuym

Tema 5. HpOBepKa TUIoOTE3 U CTATUCTUYCCKUEC BLIBOAbLI B MOICIIN KOHTpOHI)HaSI pa60Ta

MHO>KECTBEHHOM JINHEUHON PETPECCUM. KomnokBuym
. Kontponbshas pabora
Tema 6. HenmHeliHble perpecCHOHHBIE MOJIENH.
Konnoksuym
Tema 7. O1ieHKa UCCIIeI0BAHNM, OCHOBAHHBIX Ha MHOKECTBEHHOMN KonTposbHas paboTa
perpeccuu. Konnoksuym
KonrponsHas pabota
Tema 8. CranonapHsie BpeMeHHbIe psabl, Mogenn ARMA. p p
Konnoxsuym
Tema 9. HecranimonapHbie BpeMeHHBIE psiibl. MnenTudukanus Konrtponbhas pabora
CTaIIOHAPHBIX U HECTAIIMOHAPHBIX PSAAOB B pamkax mozaeneit ARIMA. Komnnoxsuym

Tema 10. PerpeccOHHBIN aHAMU3 JUIsl CTALIMOHAPHBIX BPEMEHHBIX
psAnoB. /[[nHaMuyecKue MOAEIH.

Kontponbhas pabora
Konnoxsuym




Tema 11. PerpeccrOHHBIN aHATN3 HECTALIMOHAPHBIX BPEMEHHBIX KonrtponbHas padota
psaoB. KounTerpanus 1 Moiean KOPPEKIUU ONTHOKaMH. KommokBuym
Tema 12. Monenu naHeabHbIX JaHHBIX. KomnokBuym

Konrtponbnas pabota

Tema 13. Moaenu ¢ orpaHMY€HHON 3aBUCUMOM TEPEMEHHOM.
Konnoksuym

[TpomerxyTouHas arTecTanus NpoBOIUTCA B (hopMe SK3aMEeHa.
OcHoBHas IMTEepaTypa:

1. Croxk, JI. BBenenue B skonometrpuky / JI. Ctok, M. YOTCOH ; mep. ¢ aHIII. ; TIOJ HayY.
pen. M.IO. TypyHueBoii. — Mocksa : U3natensckuit nom «Jleno» PAHXul'C, 2015. — 864 c.
—  (Axkamemmueckuit  yueOHuMK). - ISBN 978-5-7749-0865-3. - Pexum pocryna:
https://new.znanium.com/catalog/product/1043159

2. Hocko B.I1. Dkxonometpuka Kuawnra 1, U.1,2: yaebnuk. — M.: Jleno, 2011. — 672 c.

3. Paccen, I»Buacon Teopuss u Meroasl skoHomeTpuku / J3Bumcon Paccen, Jxerimc
Max-Kunnon I'. ; non pemakmueit E. M. AnapeeBoii. — Mocksa : [leno, 2018. — 936 ¢. —
ISBN 978-5-7749-1205-6. — TekcT : 351eKTpOHHBIH // DnekTpoHHO-O0ubmuoTeunas cucrtema [PR
BOOKS : [caiit]. — URL: http://www.iprbookshop.ru/95131.htmi

4. Kanroposuu I'.I'., Jlekuuu: AHaiu3 BPEMEHHBIX PSIOB, DKOHOMHYECKUH KypHas
BIIID, 2002, NeNe 1-4, 2003, Nel. — URL.: https://ej.hse.ru/archive.html
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