AHHOTanus pabodel mporpaMMBbl TUCITUTUIAHBI
b1.5.10«Dkonomempuray
Hamnpasnenune noarorosku 38.03.01 Sxonomuka
npouis: IKoHOMUKA NPeOnpusmull u opeanusayuil, npouis byxearmepckuil yuem, ananus u
ayoum, npodune Quuancel u Kpeoum

Pabouas mporpamma yueOHOM IUCHMIUIMHBI cooTBeTcTBYyeT TpeboanusmM PI'OC BO mo
HarpaBieHuto 38.03.01 dxonomuxa.

Huctmmnuaa b1.b.11  «DOkxoHoMeTpuka» BXoAuT B 0a30ByI0 4YacTh AUCHUIUIMH
OakanaBpuara mo HarmpasyieHuto moarotoBku 38.03.01 DxoHomuKa

JucuunianHa OCHOBBIBAETCS HA 3HAHUU CJIEAYIOIIUX AUCIUILINH:
b1.5.07.01 «MHpOpMaIIMOHHBIE TEXHOJIOTHIY,

b1.5.08.01 «Mukpo3koHOMUKa»,

b1.B.02 «Teopust BepoATHOCTE U MaTeMaTUYECKasi CTATUCTUKAY,
b1.5.05.01 «MareMaTudecKuii aHaIn3,

b1.5.05.02 «JIuneiinas anredpay.

N3yueHne IUCHUIIMHBI HEOOXOAWMMO I JadbHEWIIEro W3yYeHHsl CIEIYIOIIUuX
JACITUILINH
b1.B.JIB.02.02 «®unancoBas MaTeMaTHKa,
b1.B.JIB.03.01.02 «Ananu3 puUHAHCOBO-XO3SHUCTBEHHON NEATEILHOCTIY,
eap AMCHUNIHHBI
Lenpro M3y4eHUs TUCIUTUTHHBI « DKOHOMETPHUKAY SBIsIeTCs (JOPMUPOBAHNE KOMITETEHTHOCTH
B 00JIaCTH B3aWMOCBSI3aHHBIX METOJIOB M TEXHOJOTHUH OOpabOTKH CTAaTHCTUYCCKUX JaHHBIX,
MO3BOJIIOIINX OMUCATh YIKOHOMUYECKHE MPOIECCHl U SIBJICHUS B OpPraHU3alliid YKOHOMUYECKUX
MIPOIIECCOB CTAHIAPTHBIMH SKOHOMETPUYCCKHUMH MOJCIISIMH, I WX NaTbHEHINEro aHan3a |
MIPOTHO3UPOBAHMSI.

YyeoHbIE 322U T CHUILINHBI

OCHOBHBIMH  3aJjJayaMH HM3Y4YCHHS] Kypca B COOTBETCTBHM C TpPEOOBaHHUSIMH
denepanbHOTO TOCYAApPCTBEHHOTO0 00pa30BaTENbHOrO CTaHIapTa BBICIIETO OOpa30BaHMS,
SIBJIIOTCA:

—

N3y4uTh METOAOIOTHUIO DKOHOMETPUKH.

2. W3yunts Metonsl (popmupoBaHus HHOOPMAIIMOHHON 0a3bl SKOHOMETPUKH, B T.U.
BBIJICJICHUE 3aBUCUMBIX U HE3aBUCHMBIX IIEPEMEHHBIX COINIACHO HEKOTOPOU 3KOHOMUYECKON
TUNOTe3e, MNOA00p M aHaliu3 JaHHbIX, NOpeoOpa3oBaHUE MJAHHBIX B YAOOHBIM AJs
KOHOMETPHUUYECKOT'0 UCCIIEIOBAaHUS BUII.

3. PaccmoTpers BBIOOD (OpPMBI  CBSI3M  MEXKAY 3aBUCUMBIMH ¥ HE3aBUCUMBIMHU
NEPEMEHHBIMH, CHENU(UKALUIO MOJIENN, BBIOOP HAMIIYULIEro MOJMHOXKECTBA O0OBSCHSIOIIUX
IIEPEMEHHBIX.

4. N3yuuts onenky napametpoB moaenu MHK.

5. CdhopmupoBaTh MpaKTHYECKHE HABBIKM TPOBEPKH psla THUIOTE3 O BHUIC

pacripesieIeHUs] WU O YUCIIOBBIX XapaKTEPUCTHKAX CIyd4aifHONH KOMIIOHEHThl ypPaBHEHHUS.
6. OBnazeTp MeETOJaMH 3KOHOMETPUYECKOTO IPOTHO3UPOBAHUS M INPUMEHEHHEM
pe3yabTaTOB MOJEIMPOBAHUS B 3KOHOMUYECKOH J1E€ATETbHOCTH.

Tpebosanusn K pe3yromamam 0C60EHUSA COOEPHCAHUA OUCUUNTIUHDL

B pe3yjibTate OCBOCHUA  JUCHUIINIMHBI  JOJI’KHBI OBITH C(i)OpMI/IpOBaHbI CJICAYIOIINEC
KOMIICTCHIINN



OK-3 - crmocoOHOCTBIO MCMOIB30BAaTh OCHOBBI SKOHOMUYECKUX 3HAHUN B pa3iIM4HBIX chepax
JeSITeTbHOCTH

B pesynbrate ocBoenus komnetreHuun OK-3 CTyIeHT 10JKEH:

1. 3HaTh: OCHOBBI ’KOHOMUYECKHX 3HAHUN MPU NOCTPOCHUH SKOHOMETPUUYECKUX MOEIeH

2. YMeTh: MMPUMCHHUTD OCHOBBI 3KOHOMMHNYECCKHUX 3HAaHUH JIIA MOCTPOCHUA
KOHOMETPHUYECKHX MOJIEINEH

3. Bnagernb: crnocoOHOCTHIO NPUMEHEHUS SKOHOMMYECKHUX 3HAHUW JUIsl HOCTPOEHUs
KOHOMETPHUYECKHX MOJIEINEH

OIIK-2 - crmocoOHOCTBIO OCYIIECTBIIATh COOp, aHAIM3 U 00PabOTKY JTaHHBIX, HEOOXOIUMBIX IS
perieHus mpohecCHoHaIbHBIX 3aa4

B pesynbrate ocBoenus komnereHuuu OIIK-2 cTyneHT nomken:

1. 3HaTh: METO/BI OCYIIECTBICHUS cOOpa, aHaIM3a U 00PaOOTKU NAHHBIX IS IPOBEIACHUS
HKOHOMETPHUYECKOTO MOJIEIINPOBAHUS

2. YMeTb: oOCymIECTBUTH CcOOp aHamu3 © 00pabOTKYy JaHHBIX B TIpolecce
HKOHOMETPHUYECKOTO MOJICIIUPOBAHUS

3. Bragerb: CHOCOOHOCTBIO OCYIIECTBIATH cOOp, aHamM3 © 00pabOTKy JNaHHBIX,
HEOOXOIUMBIX [T IPOBEIECHUS 3KOHOMETPUUYECKOTO MOACITUPOBAHHUS

BI/IZII)I ACATECJIBbHOCTH: AHAJIMTHYICCKANA, HAYYHO-UCC/IeA0OBaATEC/IbCKas.

IIK-4 — crmocoOHOCTHIO HA OCHOBE ONMCAHHS YKOHOMHYECKHX IIponeccoB u SIBJICHHI CTPOUTH
CTaHAAPTHBIC SKOHOMCTPHUYCCKUC MOACIIN, AaHAJIM3UPOBATH U COACPKATCIIbHO HHTCPIIPETUPOBATH
IMOJIYUYCHHBIC PE3YJIbTAThI.

B pesynbrate ocBoenus kommnereniuu [IK-4 ctyaeHT nomxkeH:

1. 3HaTbh: NOCTPOEHME HA OCHOBE ONHCAaHUS SKOHOMHYECKHMX IPOLIECCOB M SIBJICHUI
CTaHAAPTHBIX JSKOHOMETPUYECKMX MOJEIEH, aHalu3 M COACPKATEIbHYK HWHTEPIPETALINIO
[IOJIyYEHHBIX PE3YJIbTATOB.

2. YMerb: Ha OCHOBE ONHMCAaHUS SKOHOMHMYECKMX IIPOLIECCOB U SIBICHUH CTPOWTH
CTaHAAPTHBIE IKOHOMETPUYECKHUE MOJIEIH, AHAIIU3UPOBATh U COACPIKATEIIbHO UHTEPIIPETUPOBATD
ITOJIyYEHHBIE PE3yJIbTaThI.

3. Biaajerb: Ha OCHOBE ONMCAHHUA DSKOHOMHYECKHMX IIPOLIECCOB M SIBIIEHUH CTPOMTH
CTaHAAPTHBIE YKOHOMETPUUYECKHE MOJIEIH, AHAIM3UPOBATh U COAECPIKATEIBHO NUHTEPIIPETUPOBATH
[IOJIyYEHHBIE PE3YJIbTaThI.

IIK-6 — cnocoOHOCTBIO AHAJIIM3UPOBAaTh W HUHTCPHPCTUPOBATHL JaHHBIC OTCUECTBCHHOU H
3apy6e>KH0ﬁ CTaTUCTUKU O COLUAJIbBHO-3KOHOMHYCCKHUX IIPOLCCCaX H ABJICHHUAX, BBIABIIATH
TCHACHIMHN U3MCHCHUS COIMAJIbHO-O9KOHOMNWYECCKUX Ioka3areiei.

B pesynbrate ocBoenus kommnereniuu [IK-6 cryaeHT nomxkeH:

1. 3HaTBh: METOJBl aHalIM3a M UHTEPIPETHPOBATh JIAaHHBIE OTEUECTBEHHOW U
3apyOeXHON CTaTHUCTUKH O COIMaIbHO-3KOHOMHMUYECKUX IMpOIeccax U SBJICHUSX, BBISBIATH
TEHJCHLUN U3MEHEHUS COLUAIbHO-ODKOHOMUYECKUX ITOKA3aTEIIeH.

2. YMmerb: aHanM3uMpoBaTh W HMHTEPIPETUPOBATH JAHHBIE OTEYECTBEHHOW U
3apyOeKHOW CTAaTUCTHKH O COLHUAIBbHO-I)KOHOMHYECKHX MpoIleccaX U SBJICHUAX, BBISABIATH
TEHJCHIINN U3MEHEHUS COLIUAIbHO-IKOHOMUYECKHX MTOKA3aTeIeH.



3. Baagern: MetogaMu OKOHOMCTPUUCCKOTO aHalIn3a U UHTCPIIPECTUPOBATL JAHHBIC
OTCUECTBCHHOU H 3apy6e>KH0171 CTaTUCTUKU O COHOHAJIBHO- OJKOHOMHUYCCKHUX IIpomeccax H
SABJICHUAX, BBIABIIATH TCHACHIIMHN U3MCHCHHA COLIMAJIbBHO-3KOHOMHNYCCKHUX MoKa3aTesei.

Conep:xanue pa3/ieJioB JUCHHILIUHBI

Pazgen 1. «MerTomoJiorusi 3KOHOMeTpHYecKOro ucciaenopanusi. Ilapnasi anHeiiHas

perpecCHOHHasi MOJe/Ib»
IIpenmer 3xoHOMeTpUKH. MaTemaTnyeckass ¥ 3KOHOMeTpudeckass MoJesb. OCHOBHbIE MOHATUS.
Tunsl NaHHBIX: BpEeMEHHbIE psAIbl, MEPEKPECTHbIE JAaHHbIC, MaHEJIbHbIE aaHHble. OCHOBHBIE
KJIACChl DKOHOMETPUYECKUX MOJEIIEH: PETPECCUOHHBIE MOJEIH C OJHUM YPaBHEHUEM, CUCTEMBI
OJIHOBPEMEHHBIX  ypaBHEHUHM, BpeMeHHble pAapl. OLeHuBaHuE  MoJeNe.  DTallbl
9KOHOMETPHUUYECKOI0 ucciieoBanus. [Ipumep 3KOHOMETPUYECKOTO UCCIEA0BAHMS.
[Ipocreiimas nuHeiHas perpeccuonHas monenb (IIJIPM). Ilpupona ciywaitHod omumoOKu.
KoppensuuonHoe nosie HaOIOASHUN U €ro pUMeHeHHue K BbIOopy (hopMel perpeccun. OueHKu
MeToJIoM HanMeHbHX kBajapatoB (MHK) mapameTpoB napHoii TuHEHHON perpeccuu.
CuctemMa HOpMaNbHBIX ypaBHEHMH M ee pemieHue. Murepnperanus kospduuuenton I1JIPM.
Koadpduuument nerepmunanuu u ero cpoiictBa. Teopema [Maycca-MapkoBa. Cratucrudeckue
CBOWCTBa OLIEHOK MapaMeTpoB Mognenu, noiaydeHHelx MHK. Ouenka aucnepcun OmmMOKH
Mozenu. JloBepuTenbHble MHTEPBAJbI AJI MapaMeTPOB PErpeccuu U MpOBEpKa rumore3 00 ux
3HauuMocCTU. IIpoBepka 3HAYMMOCTH MOJEIM B LEIOM C NOMOLIBIO Kpurepus Duiepa.
[IporHozupoBanne 3HaueHus 3aBucUMOM mnepemeHHod 1o I[IJIPM, TodHOCTE mpOrHO3a.
HaxoxzeHne [OOBEpPUTENBHOIO HMHTEpBala Ul WHIMBUAYAJIbHOTO U CPEIHEr0 3HAYCHUS
3aBUCUMOM NIEPEMEHHOM.

Henuneiinble napuslie perpeccuonnsie Mmoaenu: Kiaccudukanus Moieneil OTHOCUTENBHO

JIMHENHOCTH: JIMHEMHBIE 110 TapaAMETPaM, JTUHEHHBIE 110 IEPEMEHHBIM, CYLIECTBEHHO
HenuHenHele. [IpueMsl nMHeapu3anuu.

Pasnea 2. «MHOKeCTBEHHBIH JIHHEHHBINA PerpecCHOHHBIN AaHAJIN3»

MHOXeCTBEHHBIH PErpecCHOHHBIA aHANIN3: 0COOEHHOCTH crenru(UKaluy MoJIeNu, 0TOop
(hakTOpOB TP MOCTPOCHUHM MHOKECTBEHHOU perpeccun. Kimaccumueckass HopMaiibHas JTIMHEWHAS
MOJIETIb MHOYKECTBEHHON perpeccuu, oueHka napamerpoB meronomM MHK, kxoBapuannonHas
MaTpulia U ee BbIOopoyHas oueHka. OueHka AUCIePCUH BO3MYLICHUN.

IIpoBepka CTaTUCTUYECKUX THUIIOTE3 O mapaMmerpax wmognenu: IIposepka rumore3 o
3HaYUMOCTH NapaMeTpoB MOJENHU C nomoipto kputepus CrbrogeHta. OnpeeneHrue BeInUrHbI
BKJIa/la HE3aBUCHMBIX IIEPEMEHHbIX B pe3yibTaT. YacTHele cpeaHue Kod(pPUIUEHTHI
AJIaCTUYHOCTH, CTaHAApTU30BaHHbIE KO3 ULIMEHTHI (63Ta-K03PPUIIEHTBI);

Onenka kauectBa Mozenu: OLEHKa 3HaUUMOCTH YPaBHEHUS! MHOKECTBEHHOW pErpeccuu.
Koadpduuument  perepMuHanuy,  CKOPPEKTUPOBAHHBIM  KOO(QQUIMEHT  JIeTepMUHALUHY,
MHOXeCTBEHHBIN K03(duiment koppensuuu. Kpurepuii @uiepa;

JloBepuTenbHble MHTEpBaJbl A KOI(D(PUIHUEHTOB ypaBHEHHS MHOMXKECTBEHHOM
perpeccun: JloBepuTeNbHbIE MHTEpPBAIbl Ui IApaMeTPOB perpeccuu (OAHOCTOPOHHUE U
IBYXCTOpOHHUE UHTEpBaJbl). Tect Yoy 00 OTCYTCTBHM CTPYKTYPHBIX U3MEHEHU;

[Iporuo3upoBanre B MHOXKECTBEHHOU Mozenu: IIporHosupoBanue 3Ha4yeHUs 3aBUCUMOMN
nepemeHHol no IIJIPM, toyHocTh nporHosa. HaxokeHne HOBEpHUTEIBHOIO MHTEpBANA IS
VHJUBUIyaJIbHOTO U CPEJHETO 3HAYCHUs 3aBUCUMOU IIEPEMEHHOM.

Pa3nea 3. «Pa3iu4Hble aceKTbl MHOKECTBEHHOM JTMHEHHOH perpeccum»
[TpoBepKa OCHOBHBIX MPEATIOIOKEHUN PErpecCHOHHOrO ananusa: [IpoBepka ocTaTkoB Ha
aBTOKOPPEIALIAIO (xpurepuii Hapbuna-Yotcona, Kaka bepa). IIposepka
reTepOCKeIaCTUYHOCTH CIIy4alHbIX omMOoK (rpaduyeckuil crnocod, kputepuil ['ompadenbaa-



KBanpara, kputepuii panroBoil koppemsauuu Crnupmena). Koppekius rerepockeaacTHYHOCTH
JIMHENHOMN pErpeCCUOHHON MOJEIIH.

[Ipobnema MynbTHKOITMHEAPHOCTH: [IpUUMHBI MYJIBTUKOJUIMHEAPHOCTH M CHOCOOBI €e
oOHapyxenus. [locnencTBus MynpTUKOIIIMHEapHOCTU. OmnpeaeneHne MyJIbTUKOIMHEAPHOCTH.
KoppensuuonHass MaTpulla, 4YacTHble KOX(PQHUIMEHTH KOppensuud. MeToabl ycTpaHEeHUs
MYJBbTHKOJIJIIMHCAPHOCTH.

JIluHeliHbIE perpecCHOHHBbIE MOJENN C (PUKTUBHBIMU IepeMeHHbIMU: [IpuMeneHue
CbI/IKTI/IBHI)IX NEPEMEHHBIX K OIMMCAHUIO BJIIMAHUSA KAaUCCTBCHHBIX IICPECMCHHBIX. HpI/IMCHeHI/Ie
(UKTUBHBIX TEPEeMEHHBIX K ONHCAHUIO OOCTOATENBCTB, HOCALIMX CE30HHBIM WU
MEPUONYECKUIN XapaKTep.

Paspnen 4. «BpeMeHHBIe psi/ibl: OCHOBHbIE IIOHSTHS U ONPe/ieIeHUs»
OOue cBeneHUs] 0 BPEMEHHBIX psjiax: AHaJIM3 U MOJAEIMPOBAHUE BPEMEHHBIX PsIOB.
OcCHOBHBIE 3Tanbl aHAJIM3a BPEMEHHBIX PAJIOB.
BoigBinenue  cTpykTypsl  BpeMeHHOro  psjga:  Koad¢uiuueHT — aBTOKOppPEISAIMH.
Koppenorpamma u ee mpumeHeHne. ABTOKOPPEISALNS OCTATKOB.
MogenupoBaHue COCTaBISIOIIMX BPEMEHHOIO psna: MoJaenupoBaHue TEHACHIUMU
BPEMEHHOT0 psiia. MoienupoBaHie Ce30HHBIX U IUKINYECKUX KoJeOaHuH.

Paznen 5. «Cuctembl OTHOBPEMEHHBIX YPABHCHHID)
OnHOBpEMEHHBIE YPAaBHEHUS.
Meronst unentudukanmu: CTpyKTypHas ¥ TpHUBEJAeHHAs (QopMa CHCTEMBI
OJIHOBPEMEHHBIX YPABHEHHUIA.
Kocsennsrii u qeyxmaroseiiit MHK u mpoGiema uaeHTHUITUPYEMOCTH.

O0BeM AUCIUTUTHHBI « DKOHOMETpHUKa»- 4 3.e./144 gaca.
dopMa MPOMEKYTOUHOT'O KOHTPOJIA - HK3aMEH.

Cemectp - 4.

PA3PABOTYNK: JOLIEHT Kadeapbl SIKOHOMUYECKOTO aHaiIu3a 1 craTUCTUKU OPOJIOBA H.B.



