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Ieab ocBOeHUsI AUCHUTIMHBI:
CdopMupoBaTh KOMIETEHIIMIO, HEOOXOIMMYIO TPHU OCYIIECTBICHHH TPOodecCHOHATbHON
ACATCIIBHOCTHU - CHOCO6€H MNPUMCHATH SKOHOMCTPHYCCKUC MCTOMAbI AJId PCIICHUA IMPUKIAIHBIX
3ajay.

Ilnan kypca:

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

DKOHOMETpHUKA U €€ CBA3b C HIKOHOMHUYECKOH Teopueil. Ha kakue BOIpOCHI MO3BOJISIOT
OTBETUTHb  JKOHOMETpUYECKHME MeToAbl. Mojenun CBI3M M MOJAEIM  HAOJIOJECHUM;
SKOHOMETpHYECKas Mojieib, MmojgoOpaHHas Mojenb. Tumbl JaHHBIX W Mopeneil. McTouHuku
CTaTUCTUYECKUX JTAHHBIX.

Tema 2. Moaeab nmapHoil JuHeiHOH perpeccur. MeTol HAMMEHbIINX KBAJPaTOB.
Teopema I'aycca-Mapkosa.

Teopernueckass u BblOOpouHas perpeccus. HMHTepriperanus Ciy4ailHOTO 4YJIEHA.
JInHEeHHOCTh perpeccuy IO IEPEMEHHBIM M IlapameTpaM. MeToJ HaWMEHBIIMX KBaJpaToB
(MHK). Cgoiictea MHK onenox mapamerpoB moxenu. I'eomerpus MHK. IIpeanonoxeHus
METO/Ia HaMMEHBIINX KBaJpaToB U Teopema ['aycca-MapkoBa. BribopouHoe pacmpeneneHue
MHK onenkmn.

Tema 3. IlpoBepka rumore3 B MOJeJd TNAPHOI JuMHelHHO# perpeccun. Bpioop
“Hamsryqimiein” mogean. Hapymenue npeanocbliok teopemsl I'aycca-MapkoBa. Perpeccust
0e3 cBOOOHOIO YieHa.

[IpoBepka CTATHCTUYECKUX TUMOTE3 O KOIPQPUIMEHTAX PErpecCUd U JOBEPHUTEIbHBIC
UHTEpBaIBL. [[ByCTOPOHHHE M OJHOCTOPOHHKE THITOTE3bI. Perpeccus ¢ OnHapHO 0OBsCHSIOIIEH
nepeMeHHoi. Kputepun xadectBa mpuOIMKEHUs AAHHBIX MOJIEIBIO M UX HCIOJB30BAaHUE IS
BbIOOpA MOJEIIH. Hapymenus IIPEANIOI0KEHU I TEOPEMBI I'aycca-MapkoBa
(reTepocKeqacTUYHOCTh, aBTOKOPPEIMPOBAHHOCTh) U MX MOCIEACTBUA. MeToabl «OopbObI» C
HapylIEHUsAMHM NPEANONOKEHUH Teopembl ['aycca-MapkoBa. lcronb3oBaHHE OLIEHEHHOU
MOJIEJIN JUIsl IPOrHO3UPOBAHMSL.

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

CwmelieHne wu3-3a OPOIYIIEHHOW MepeMeHHOH. Mojenb MHOKECTBEHHOW JIMHEHHOMN
perpeccun. OnieHKa HaMMEHbIIUX KBaApaToB. [IpeanonoxkeHus MeTo/1a HAMMEHBIINX KBaJIpaToB
JUIL MOJEIIM MHOKECTBEHHOW JIMHEMHOW perpeccur U Teopema I'aycca-Mapkosa IIposepka
BeINIOJIHEHMS npeanonoxennii MHK. Hapymenus npenmnonoxenuii teopemsl ['aycca-Mapkosa
(reTepocKkeacTUYHOCTb, MYJIbTHUKOJUIMHEAPHOCTh, aBTOKOPPEIUPOBAHHOCTD), UX MOCIIEACTBUS U
MeTonbl  «OoppOBl» ¢ HuMU. Kpurepunm kadectBa NpUONMKEHUS JaHHBIX MOJEJBIO
MHOECTBEHHOM JINHEIHOH perpeccuu 1 ux UCIOIb30BaHUE JUIsl BHIOOpA MOJIEIH.

Tema S. IIpoBepka rumore3 U CTaTHCTHYECKHE BbIBObI B MO/IeJIH MHOKeCTBEHHOM
JINHENHOH perpeccuu.

[IpoBepka runores M JOBEPUTENbHBIE MHTEPBAbI 1) oAHOTro Koddduuuenta. [Ipoepka
COBMECTHBIX Tunore3. TecTupoBaHHe OrpaHMYCHMS, BKIIIOYAIOIEr0 HECKOIbKO K03 uiueHTon
Mojienu. TecTupoBaHue crienupUKAIMN MO MHOKECTBEHHOW JTMHEHHOMN perpeccu.

Tema 6. HetuHeliHble perpecCHOHHbIE MOJIC/IH.

OOmiass crparerusi MoJeaUpoBaHMS (YHKIUU HEIMHEWHOM perpeccuu. Buabl
HenuHelWHocTH. IlapHas HenuHelHas perpeccus. B3aummopneicTBue MeXAy HE3aBUCHMBIMU
MEePEMEHHBIMH.

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

BHyTpeHHAs ¥ BHewHsAss OOOCHOBAaHHOCTh HccienoBaHusa. (CMmelleHue H3-3a
IPOMYIIEHHBIX IEPEMEHHBIX, CMEIIEHUE H3-3a OMIMOOK U3MEPEHHS OOBSICHSIOMUX TEPEMEHHBIX,
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OTCYTCTBYIOIIIME JaHHBIE, CMEIIEHUE U3-3a 0TOOpa HAOMIOACHNH, HeMpaBMWIbHAs crerudukanus
GyHKIMOHATBLHOM  (GOpMBI  perpeccuu. BzammHoe BimsiHHE TniepeMeHHBIX. CHcTeMbl
OJTHOBPEMEHHBIX ypaBHEHHH. CTpyKTypHasi U IpUBEJCHHAsE (POPMBI. DK30T€HHBIE, HOTC€HHBIE,
npenonpeesieHHble epeMeHHble. UneHTuhUIpyeMoCTh OTAENbHBIX YPABHEHUN CTPYKTYpPHOI
¢dopmbl. OleHMBaHHE CHUCTEMBl OJHOBPEMEHHBIX ypaBHEHHUH. BHYTpeHHsSI W BHELIHSSA
000CHOBAaHHOCTh MpPH MPOTHO3UPOBAHMU 1O MojAenu perpeccun. IloHsTtue o Merone
MHCTPYMEHTAJIBHBIX [IEPEMEHHBIX.

Tema 8. CtanuonapHbie BpeMeHHbIe psiabl, Moaeaun ARMA.

Bpemennoii psaa. Croxactuueckuil ciydaiiHblii nponecc. CTallMOHapHbIE BpEMEHHbBIE
psanael. ABTOKOppensionHas GyHkius. benbrit mrym. IIpoBepka Ha rayCCOBCKHIA O€IBINA MIyM.

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

Nnentudumupyemocts, ycimoBue oOpatumoctu. JluHelHble mporecchl. PasmokeHue
Bonbaa. ITpuMeps! cTalimoOHapHBIX BPEMEHHBIX PSIIOB B 9KOHOMUKE.

IMpouiecc AR(p), ycioBue cranuonapHoctd. IIpeactaBieHue B BHAE CKOJB3SIIETO
CpeaHero 6ECKOHEUHOTro MOopsAKa.

MA(Q) — ycioBre OOpaTHMOCTH — MpPEICTaBJICHHE B BHJE IMPOIECCa aBTOPEIPECCHH
OeckoHeuHoro mnopsaka. HeoOparumbii mnpouecc MA(1). Ilpouecc aBroperpeccuw,
HAUMHAIOIIMNCA B ONpEICNICHHBI MOMEHT BpPEMEHH, BBIXOJ Ha CTAOWUJIBHBIA PEXKUM.
Koppenorpamma mporiecca AR(p). Ypasuenus lOna-Yokepa. Mogenu ARMA, ycnoBue
CTaIlMOHAPHOCTH, pobiema obmux Muoxuteneil. Mogenu ARMA, yuuTbsiBarolue Ce30HHOCTb.

Wnentudukanus craruonapHoi monaenn ARMA 1o aBTOKOPpENSIIMOHOM M 4YacTHOU
ABTOKOpPPENAUUOHHONW  QyHKIusM. Tabmuiel moBeneHUs Koppenorpamm. BoeibopouHas
Koppenorpamma. DproaudHocts. Kpurepuu i IpoBEepKU paBEHCTBA HYIIO aBTOKOPPEISILIUMN U
yacTHBIX aBTOKOppensuuii. [Ipeacrasnenue u npumenenue Q-recroB bokca-Ilupca u Jlbionra-
Boxkca mist rpymibl BEIOOPOYHBIX aBTOKOPPEIISIIHIA.

Merononorus bokca-/[)xenkunca. OneHuBaHue crarmoHapHod Mmojenu  AR(p).
OuenuBanue crauvoHapHoil wmonenun MA(q). OnenuBanue craunoHapHoii ARMA(p,q).
JlmarHoctuka oOlLEHEHHOW Mojaenu. BpiOop Mojaenu, OCHOBaHHBIH Ha HH(POPMAIIMOHHBIX
Kputepusx. [I[poraozupoBanue Ha OCHOBE IOJJOOPaHHON MOJIEIH.

Tema 9. Hecraumonapubie BpeMeHHble psiabl. UeHTHPUKAIMSA CTAIMOHAPHBIX U
HEeCTAIlMOHAPHBIX PA0B B pamkax mojaeieit ARIMA.

Hecrauunonapusie psanel. [Iponecc, craimoHapHbIi OTHOCUTENIBHO JA€TEPMUHUPOBAHHOIO
tpenaa. Croxactuueckuit Tpeua. TS u DS psanel. Mogenun ARIMA.

Kpurepun J[Iuxu-®ymnepa. Paszsutne u wunoctpauus tecta Juku-Oymnepa wu
pacmperHoro tecra uku-Qynnepa Ha Haauyue €JUHUYHOrO KOpHS. UyBCTBUTEIBHOCTH K
HAJIMYMIO JIETEPMUHUPOBAHHBIX perpeccopoB. F-ctatuctuku. Kanpartuunsiii Tpena. Kpathele
KOpHU. MHOrOBapuaHTHasl IpoLeypa.

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

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

UccnenoBanne mnpoOieM, BO3ZHUKAIOIIMX IMPH TECTUPOBAHWU Ha E€IUHUYHBIN KOpEHb
(xputuka Henbcona u Ilmoccepa (NelsonandPlosser (1982)) TecToB Ha eIMHUYHBIN KOpPEHB).
HccnenoBanne HEKOTOPBIX TECTOB Ha €IUHUYHBIN KOPEHb MPU HAJIMYUHU CTPYKTYPHOT'O C/IBMra.
[TonsstTue o tecrax IleppoHa u 3uBoTa-OHAprOca HA EIUHUYHBIA KOPEHb IPU HAIUYHUU
CTPYKTYPHBIX CABUTOB B JaHHbBIX. [IOHSATHE O CE30HHBIX €AMHUYHBIX KOPHSX.

Tema 10. PerpeccmoHHBIH aHAIM3 VI CTAIHOHAPHBIX BPEMEHHBIX PSIOB.
JAnHamMuyecKkue MoJIeJIu.

Junamuueckue monenu. Mojens BEKTOpHOI aBToperpeccuu (vectorautoregressivemodel,
VAR). Ycnosue crabunsHoctn VAR, Haxoxaenue crabunbHoro cocrosiuusa. Otkpeitas VAR.
Haxoxnenne ctaOuinbHOM cBsA3M Mex Ty psiamu, coctapisiomiumu VAR. TTon6op u oniennBanue
VAR, nuarHoctuueckue mnpouenypbl. lcrnonb3oBaHHe MHOIOMEPHBIX HH(POPMAIMOHHBIX
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kpurepueB: Akauke, XenHaHa-Kymnna) u IlIBapua-baiteca. Bribop cneundpukanum monenu,
ONTUMAJILHOW TITyOMHBI 3aMa3/ibIBAHUNA, OCHOBAHHON Ha MH(OPMALIMOHHBIX KPUTEPHSIX.
Tema 11. PerpeccHOHHBIIi aHaJM3 HECTAIMOHAPHBIX BpPeMEHHBIX
KounTerpauusi 1 Mojejy KOPpPeKIUN OIIMOKAMH.
JloxHas (Kaxyuiasicsi, MHHUMasl) PErpecCHOHHAsl CBSI3b MEXKIY HECTAllMOHAPHBIMU

PS10B.

BPEMEHHbIMU  psiiaMd. KOUHTErpupoBaHHBIE BpEMEHHBbIE psAbl, pPaHr KOMHTETPALIHU.
Bo3MmoxxHble TpUMEHEHHS K 5JKOHOMHYECKHM MOJENsM. TecTupoBaHHWE Ha HAJIM4YUE
KouHTerpanuu. Teopema mpezncraBieHuss [pelHmxepa, MOJAETb KOPPEKIHH OIIMOKaMU

(ErrorCorrectionModel — ECM), unrteprperaius koddounuentos ECM. JIByxcrynenuaras
npoueaypa Duria-I'pelinmpkepa nocrpoenuss ECM no uMeronmmces cTaTuCTUYECKUM JTaHHBIM.

TectupoBanue Ha HATMYUE KOMHTETPAIIMH MEXTy HECKOJILKIMH BPEMEHHBIMU PSAaMH U
ompeJieNIeHHe PaHTa KOMHTErPalliy ¢ MCIIONb30BaHUEM mporenypsl Moxancena. Beibop Mozxenu
C MCTOJIh30BaHUEM HH(DOPMAIIMOHHBIX KPUTEPHUEB.

Tema 12. Moaean naHeJbLHBIX JaHHDBIX.

Perpeccuonnbie Moenu ISl MaHEIBHBIX TaHHBIX, cOaTaHCHpOBaHHBIC TTaHETU. Moenb
¢ ¢ukcupoBaHHbIMU dddekTamu. Mogenp co ciaydaiiHbIMEH 3(dekTamu. Bwidbop mexay
MOJICITBIO C PUKCUPOBAHHBIME d(DPEeKTaMU U MOJICTIBIO CO CITyJaiHBIMU P PEKTaMU.

Tema 13. Mogesn ¢ orpaHUYeHHOI 3aBUCHMOI IIepeMEeHHOI.

Mogpenu 6unapHoro BeiOOopa. HemoctaTku THHEHHOW BEpOSTHOCTHOW MOJEIH, MPOOUT-
MOJiedb, JIOTHUT-MOJAENs. Mojaenu MHOXKECTBEHHOro BbiOOpa. Mojenb  ymopsi04eHHOTro
MHO>KECTBEHHOTO BBIOOpa. MoIenH ¢ IEH3YpUPOBAHHOW 3aBHCHUMOM TICPEMEHHOM.

(I)OprI TEKYLHICI0 KOHTPOJISA "1 l'[pOMe)KyTO‘IHOﬁ aTTeCTallumn

Mertoabl TEKYILIETO

Tema (pasmen
(pasen) KOHTPOJISI YCIIEBAEMOCTH

Tewma 1. DxoHOMETpHUKa U €€ CBA3b C IKOHOMHUECKOI Teopueil. MeToaonorus

Konnoxsuym
HKOHOMETPUYECKOTO UCCIe0BaHuUs. THITBI SKOHOMUYECKHUX JaHHbIX.

Tema 2. Mopenps napHOW TMHEHHOU perpeccuu. MeToa HauMEHbIIUX
kBaaparoB. Teopema ["aycca-Mapkoga.

KonTponbsnas padora
KonnokBuym

Tewma 3. IIpoBepka rumore3 B MOAETH MMapHOH INHEIHOM perpeccun. Beidoop
99

“Hammyumieil” mogenu. Hapymenue npennocsuiok Teopemsl I'aycca-
MapxkoBa. Perpeccus 6e3 cBOO0JHOTO UiIeHa.

KonrtponbHas padota
Komnnoxsruym

Tewma 4. Monens MHOKecTBeHHOH JnHeitHOU perpeccun. MHK. Teopema
I'aycca-MapkoBa. [IpoBepka BBITIOTHEHHS CTAHAAPTHBIX MIPEIOIOKEHHH 00
omrOKax B JUHEHHON MOIEIN HAOII0eHUIA.

KoHnTposbHas padoTa
Komnnoxsruym

Tema 5. [IpoBepka runoTe3 U CTATUCTHYECKHUE BBIBOJBI B MOJEIIN Kontponbshas pabora

MHOKE€CTBEHHOMW JIMHEWHON PErpeccui. Komnoksuym
N KonrtponbHas pabota
Tewma 6. Henunelinble perpeccnoHHbIE MOAETH.
Konnoksuym
Tewma 7. OuieHka uccie0BaHuil, OCHOBAaHHBIX HA MHOYKECTBEHHOM Kontponbshas pabora
perpeccuu. Komnoksuym
Tewma 8. Crannonapusie BpeMeHHbIe psinbl, Mogenn ARMA. Kontpomsnas padora
Konnoksuym
Tewma 9. HecranmoHapHsie BpeMeHHbIE ps/bl. MneHTuGUKams KonrponbHas pabora
CTaIOHAPHBIX M HECTAIIMOHAPHBIX PsJIoB B pamkax Mojeneir ARIMA. KomnnokBruym
Tema 10. PerpeccronHbIN aHaIU3 A7 CTALlMOHAPHBIX BPEMEHHBIX PS/IOB. Konrtponbnas pabota
JnHamMuueckue Moaenu. Konnokxsuym
Tewma 11. PerpeccrnoHHbIN aHamN3 HECTAIMOHAPHBIX BPEMEHHBIX PSI/IOB. Kontponbhas pabora
KowunTerparms u Moienu KOpPEKIIUN OMUOKaMH. KonnokBuym
Tema 12. Mogenu maHeNbHBIX TaHHBIX. KonnokBuym

Tewma 13. Mogenu ¢ orpaHIYEHHON 3aBUCUMON TEPEMEHHOM.

Konrtponbhas pabota
Konnoxsuym
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