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KBaandukanusa (cTenelb) BLINYCKHUKA: DXOHOMUCT

®dopma 00yUeHHUA: OUHAS, 3a0YHAST

Ilean 0CBOECHMS AMCIUIJIMHbI: Cq)OpMI/IpOBaTB KOMIICTCHIIMIO, ITO3BOJISIOITYIO Ha OCHOBC

CTaTUCTUYCCKUX NTaHHBIX MUCCIEA0BATh CONUAJIbBHO-OKOHOMHWYCCKUE MTPOUECCHI B LEIAX ITPOrHO3UPOBAHUA

BO3MOJKHBIX YTPO3 SKOHOMHYECKOW O€30MacHOCTH.

IIJIAH KYPCA:
HaumeHoBaHue Tem
Ne i/m Coaepixanue Tem (pa3esoB)
(pa3nesioB)
BBenenne B 5)KOHOMETPHUKY.
Mecro »skxoHOoMeTrpuku B | Mcropuueckas CIIpaBKa. DKOHOMETpHUKA KaK
Tema 1. hopmMupoBaHUHT dbyHIaMeHTaTbHAS OCHOBA COBPEMEHHOTO
- crenuaincra MO | SKOHOMHUYECKOTOo  oOpa3oBanusi. OCHOBHBIE  OTarbl
HKOHOMMYECKOI SKOHOMETPUYECKOTO0 MOICTUPOBAHUSI.
0€30MMacCHOCTH.
Breibopounsiii  meton  HaOmonenus. ['eHepanmbHas |
BBIOOpOYHAst COBOKYMHOCTH. OCHOBHBIE BHUJBI BBIOOPOK.
Penpe3enratuBHas BBIOOpKA. Cratuctuueckoe
pacnpenenenne  BeIOOpkH. OCHOBHBIE  TOKa3aTeld
BBIOOPOYHON  COBOKYIMHOCTH. BapuanuoHHBIA  psi.
IKekype 5 I'paduueckoe mpencraBieHWe BapHAIIMOHHOTO psija.
[Tomuron. I'mcrorpamma. BriOOpouHbIE XapaKTEpHUCTHUKH
MaTeMaTHYECKYIO
Tema_2. .. | cratucTuyeckoro pacnpezeneHus. BeibopouHast cpenuss.
- CTaTUCTUKY. BBIOOpPOUYHBIN
AHAIIIS. Bri6opounast JTUCTICPCHSL. Bri6opounoe
CpedHeKBapaTnyeckoe  oTkiIoHeHHe. Koadouimenr
Bapuaruu. Mopga. Menuana. CTaTUCTUYECKHE OLICHKH
napamMeTpoB  pacrpejesneHus.  TouedyHble  OLEHKH.
KauecTBO  TOYEUHBIX  OLEHOK:  COCTOSITEIbHOCTD,
HECMEIIEHHOCTh,  3(PPEKTUBHOCTD. OnucarenpHas
CTaTHCTHKA.
Br16opounsiii aHanu3. TodeuHble OIEHKH U WX CBOWMCTBA.
HurepBanbhbie OLICHKH. Anroputm MIPOBEPKH
T 3 Craructyeckas TPOBEpKa | CTaTUCTUYECKOW TuroTe3bl. HyneBas M KOHKypupyromas
ema_s. THUIIOTE3. runore3bl. Beibop kputepus. Ommbka TepBOro poja.
Ommbka BTOporo poxa. Kpurtuueckas o61acte. YpOBEHb
3HAYUMOCTH KpUTEPHSI.




Ne ni/n

HauMeHoBanue teM
(pa3aesioB)

Conep:xanue Tem (pa3jaesioB)

Tema 4.

OCHOBBI  KOPpPEISILIMOHHO-
PETPECCHOHHOIO  aHaAJM3a.
Mopenb napHOU JTUHEHHON
perpeccuu.

Koppensiiimonnoe mnone. B3auMocBsi3u SKOHOMUYECKUX
nepeMeHHbIX. CyThb KOPPESILIMOHHO — PErpecCHOHHOTO
aHaiM3a. JIBe OCHOBHBIE 3aJauu  KOPPEJSILIMOHHOTO
aHanmuza. Mogens nNapHOM  JIMHEWHOW  perpeccHd.
Perpeccml 110 MCTOY HaNMCHBIINX KBaaApaToB.
[Tpenmochbulku MEeTOa HAMMEHBIINUX KBaJApaTOB (Teopema

l'aycca — MapxkoBa). Ilapamerpuzanusa JaUHEHHON
perpeccuoHHo  mojenu.  CucrteMa  HOpPMaJbHBIX
YpaBHEHUHU LA OIlpeEIICHUS ImapaMeTpoB

SMIIUPUYECKOTO  ypaBHeHusi perpeccuu. IIpoBepka
KayecTBa YpPaBHEHHUS perpeccuu. AHalU3 TOYHOCTHU
OTIpENIeTICHUsI  OIIEHOK  KOd(PHUIIMEHTOB  perpeccum.
[IpoBepka rumoTre3 OTHOCUTEIBHO KOX(PPHUIHNEHTOB
JUHEMHOTO  ypaBHEHHMs  perpeccuu. MHTepBaibHbIE
OIICHKH  KOY(DPUIMEHTOB  JIMHEWHOTO  YpaBHECHHUS
perpeccuu. JloBepHUTENbHBIE WHTEPBAIBI JJISI 3aBUCHMOM
nepemeHHO#. [IpoBepka oOIIero kadecTBa ypaBHEHHS
perpeccun, KOAGPHUIMEHT  JTUHEHHONH  KOPPEISIUU
[Tupcona. Ilporuos. Onenka nporsosa.

Tema_S.

Hennuelinnie
pEerpecCUOHHbBIE MOJIEIH.

Henuneitnas perpeccus. CBsi3b  JIBYX  CIy4ailHBIX
BEJIMYNH. dakTopHas W He3aBHCHUMAs u
pe3yJbTaTUBHAS WM 3aBUCHMasl ClIydailHble BETUYHHBI.
CratucTuyeckas 3aBUCHMOCTb €€ pa3HOBHIHOCTh —
KOppeJsIIMOHHAs 3aBUCUMOCTh. KoppensunoHHOe moJe.
Bri6opounas perpeccust U BBIOOPOYHAS JTMHUS PETPECCHU.
Henuneiinas (kpuBonmHeiliHas perpeccusi). Henmuueiinas
perpeccus. Jlorapudgmudeckue (JOr-TUHEHHBIE) MOJEIH.
[Tomynorapudmuueckue wmoxaenu. OOpaTHas MOJENb.
Crenennas MO/IEIb. [Toka3arenbHas MO/IEIb.
[IpeoOpa3zoBanne ciaydyalHOrO OTKJIOHEHHS. Bwibop
bopmbI MOJIEIH. [Ipob6nembl cneuruKaum.
JInneapu3zanus Mojenu. MeTos HaMMEHBIINX KBaJpaTOB.
Koapdpuument JNETEPMUHALIUU KaK Haunbosee
adexTuBHAsT OIEHKA aJEKBAaTHOCTH PErpecCHOHHOMN
MOJIeNld, Mepa KauecTBa YPaBHEHHUS  PErPECCHU.
Koaddurmentsr 3JIACTUYHOCTH. DKOHOMHYECKOE
HCTOJIKOBAHUE.




Ne ni/n

HauMeHoBanue teM
(pa3aesioB)

Conep:xanue Tem (pa3jaesioB)

Tema_6.

MHoxecTBeHHAasA JIMHEHHAs
perpeccus.

MHoxecTBEeHHass JIMHEWHass perpeccus. MartpudHoe
onucanue. OmnpeneneHve  MapaMeTPOB  YPaBHEHHUS
perpeccun. CtanmaptHas omoka. CTaHIapTHBIE OMIUOKH
KO3 PHUITUEHTOB. WNHuTepBanbHbIe OIICHKH
KO3(PPHIIMEHTOB TEOPETHUECKOTO0 ypaBHEHUS PErPECCHU.
AHanu3 KayecTBa SMIIUPUYECKOTO ypaBHEHUs
MHOKECTBEHHOW  JMHEWHOW  perpeccuu. IIposepka
CTATUCTUYECKON 3HAYUMOCTH ko3 (ppurmeHToB
ypaBHeHus perpeccuu (kpurepuii Crbronenra). Ilposepka
o0Imero KayecTBa ypaBHEHHS perpeccun (KpUTEpHid
Oumepa). I[lpoBepka  yciosuit  ['aycca-Mapkosa:
MPEATOCHUIOK BBEINOJIHUMOCTH MHK. YacTHEIE
KOX(P(GUIIMEHTBl  DJIACTUYHOCTH, WX IKOHOMUYECKHUI
CMBICIL. CKOppeKTHPOBAaHHBIN koaurmeHT
JIeTePMHUHAIUH.

Tema 7.

MHoxecTBEeHHas
HEJIMHENHAs PETrPeECCHs.

Onpenenenne mapameTpoB ypaBHeHHs (Dynkius Ko6b6a
— Jyrnaca). IlpoBepka 3HauYUMOCTH KO3((HUIIMEHTOB U
o0m1ero KayecTBa ypaBHEHUs perpeccum.
[IporuosupoBanue. WNurepnperanus MOTyYEHHBIX
pe3ynbTaToB. YacTHbIE KOAQPUIUEHTHI AIaCTUYHOCTH, X
SKOHOMHWYECKHI CMBICII.

Tema_8.

['erepockenacTMyHOCTb.

CyTb reTepOCKETaCTUYHOCTH. ITocnencTBus
IeTEPOCKENACTUYHOCTH. OObHapyxeHue
TreTEepPOCKEeTaCTUYHOCTH. | paduuecknii aHAIM3 OCTATKOB.
Tect I'onadenna — KBanara. Tect paHroBoit Koppensuuu
CnupmMmena. Merto bt CMATYEHHUS POOJIEMBI
reTepPOCKEeTaCTUYHOCTH. Hcnons3oBanue MeTo/1a
B3BEIICHHBIX HAUMEHBIINX KBaJPaTOB.

Tema 9.

Jnnamuueckue MOZENH.
BpemMennsbie pspl.

Jlarm B skoHOMHMuecKuX Mojensx. OueHka Mojeneu c
Jaramu B HE3aBHCHMBIX IIEPEMEHHBIX.
ABTOKOppEISILIMOHHAS byHKIHS. Koppenorpamma.
AHanuTH4YeCKOe BBIPABHUBAaHHWE BPEMEHHOIO  psla.
ABTOpErpecCHOHHbBIE MOJIETH. Onenka
ABTOPErPECCUOHHBIX MOJIETIEH. MoaenupoBanue
BPEMEHHOIO  psiga C  CE30HHOM  KOMIIOHEHTOM.
AnpvuTHBHAas M MyJbTHIUIMKAaTUBHAs Mozend. Meton
CKOJIB3SIIEH cpenHeu OLIEHKU LUKJINYECKOU
KOMIIOHEHTHI. [[porHo3upoBaHne ¢ NOMOLIBIO BPEMEHHBIX
PAIOB.

Tema_10.

CucremMbl  OTHOBPEMEHHBIX
SKOHOMETPUYECKUX
YPaBHEHUIA.

Omnpenenenue CUCTEMBI OJTHOBPEMEHHBIX
SKOHOMETPUYECKMX ypaBHEHUU. COCTaBIISIIOIINAE CHUCTEMBI
ypaBHeHuii. CTpykrypHas ¢popma moaenu. CMEmEHHOCTh
U HecocToATeNbHOCTL, olleHok MHK nms  cucteMel
OJTHOBpEMEHHBIX  ypaBHeHuMid. [lpuBenennas ¢dopma
moxaenu. Ilpobnema  wmaeHTudukamuu.  Kpurepwmii
uaeHTuumupyemMoctTs  mojaenu. KOCBEHHBI  MeTox
HanMenbpinx kBaapatoB (KMHK). JIByximmaroBerii MeTos
HAUMEHBIINX KBAJPATOB JUISI CBEPXUICHTHPUITUPYEMBIX
CHUCTEM.




Ne ni/n

HauMeHoBanue teM
(pa3aesioB)

Conep:xanue Tem (pa3jaesioB)

Tema 11.

ABTOKOppEALHS.
@DuUKTHBHBIE NEPEMEHHbBIE B
PETPECCUOHHBIX MOJIEISAX.

Cyrp W TpUYUHBI aBTOKOppensiuu. llocnencTBus
aBToKoppessiuu.  OOHapy)KeHHe  aBTOKOPPEISLHUH.
I'paduueckuit merox. Meron psgoB. OOHapyxkeHUE
ABTOKOPPEJISAIINH MIEPBOTO MOPSIIKA C TOMOIIBIO KPUTEPHS
Hapbuna — VYorcoma (DW). Meroabl ycTpaHeHus
aBTOKOPPEJSALUH. YCTpaHEHHE aBTOKOPPEIAIMH METO/IOM
PErpecCuOHHBIX npeoOpa3zoOBaHUiA. Heo0xoaumocth
UCTIONB30BaHUST  (UKTHBHBIX NEepeMeHHbIX. Mozenu
ANCOVA. CpaBHenue nByx perpeccuid. Mcnonp3oBaHue
(UKTUBHBIX  TIEPEMEHHBIX B  CE30HHOM  aHAJM3E.
@duKTHBHAS 3aBUCHMAsl IEPEMECHHasI.

Tema_12.

Jnaamudeckue
SKOHOMETPUYECKHUE
MOJICITH.

OcHOBHBIE KJacchl MojieNield. DKOHOMETPUYECKast MOJEIb
¢ pacnpezeneHHbIM JJaroM. OCHOBHBIE IPUYNHBI HATUYMS
naroB. MynbeTUIIIMKATOPBL. J{MHaMu4YecKHe MOJENH C
MOJIMHOMMAJIBHO ~ PaCHpElEeICHHBIMU  JlaraMu  AJIMOH.
Anroput™m MeTos1a AJIMOH.

@opMBbI TEKYHIET0 KOHTPOJIS U IPOMEKYTOYHOH ATTECTAIMHU:

1. B xonme peamuzanuu AUCIUTUIMHBI HUCTIOIB3YIOTCS CICAYIONIHME METOJIBl TEKYIIETO KOHTPOJIS

YCIIEBAEMOCTH 00YJarOIINXCS:

v/ - Ipy TIPOBEICHUH 3aHSITHI JIEKIIMOHHOTO TUIIA: TECTUPOBAHHUE, OTPOC;

v - [IpU TIPOBEICHUH MPAKTUIECKUX 3aHSATHIT: YCTHBIN OMPOC, PEIICHUE 331,

TECTUPOBAHUE, KEUC — 3a/1aUH.

2. [IpomexyTouHas aTTeCTalusi MPOBOAUTCS B popMe: IK3aMeHa.

Texymias arrectanus 1Mo AUCHUILUINHE «DKOHOMETPHUKA» MPOBOIUTCS B (hOpME OLIEHKU M aHAJIH3a

pPE3yNIbTaTOB BBIMIOJIHEHUS CTYJEHTaMH TPAKTUYECKUX 3a/JaHUN, KOHTPOJBHBIX PAOOT W TECTOB IIO

COOTBETCTBYIOIIIUM TeMaM Kypca.

OcHOBHAA JJUTEPATYPA:

1. Enuceesa N.U. u ap. OxoHomerpuka. — M.: @uHaHCHI U cTaTUCTHKA, 2013.

2. Ilpaktukym 1o skoHoMeTpuke: Yueb. [Tocobue / .. Enuceesa u ap.; [Tox pen. N.1. Enuceesoii. —

M.: ®uHaHCH 1 cTaTHcTUKa, 2013. — 192 c.

3. Kpemep H.III., ITytko b.A. Oxonomerpuka. — M.: OHUTU-JAHA,2012.
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