AnHOTanms pabouell MPOrpaMMbl JUCIUTUINHBI
b1.5.10 «Dxonomempuray
Hanpasienue moaroroBku
38.03.01 Dxonomuxa npoguis npogunrse Quuancel u Kpedum

PabGouas mporpamma ydeOHOW AUCIUIUTMHBI COOTBETCTBYeT TpeboBanusm PI'OC BO mo
HanpasneHuto 38.03.01 Sxonomuxa.

Huctumnuuaa bB1.b.11  «OxoHomeTrpuka» BXOIZUT B 0a30Byl0 4YacTh JAMCHUUIUIMH
OakanaBpuara 1o HampasiieHH0 moArotoBku 38.03.01 DxoHomuKa

JlMcuuIuInHA OCHOBBIBAETCS HA 3HAHUU CIIETYIOIUX AUCHUIUINH:
b1.5.07.01 «MH(popManinOHHbIE TEXHOIOTHIY,

b1.5.08.01 «MUKpPOSIKOHOMHUKA,

b1.B.02 «Teopus BeposTHOCTEN U MaTeMaTHYECKasi CTATUCTUKAY,
b1.5.05.01 «MaremaTHdeCKUM aHAIN3»,

Bb1.5.05.02 «JIuneiinas anredpay.

N3ydyeHne NUCHUIUIMHBI HEOOXOMUMO ISl JadbHEWIEro W3y4eHHUs CIEAYIOIINX
JUCLMUITIINH:
b1.B.JIB.02.02 «®uHancoBas MaTeMaTUKa,
b1.B.JIB.03.01.02 «Ananu3 GUHAHCOBO-XO3SMCTBEHHOW IEATEIHHOCTIY,

eab AMCIUNIUHBI

enbro u3yueHus TUCUUIITUHBI « DKOHOMETPHUKAY SIBIISICTCS:

1. bopMupoBaHUE KOMIIETEHTHOCTH B 001aCTH B3aMMOCBSI3aHHBIX METO/IOB M TEXHOJIOT Uil
00pabOTKHU CTaTUCTUYECKHUX JAHHBIX;

2.¢popManu3anmsi SJKOHOMHIECKUX MPOIIECCOB M SIBJICHUI B KOMMEPUYECKON OpraHU3alnu
CTAaHIAPTHBIMU  SKOHOMETPUYECKUMHM MOJENSIMHU, JJIsi WX JaJibHEeHIIero aHamumza |
MIPOTHO3UPOBAHHS.

Yueonuwie 3a0auu oucuunaunnl

3amaul SKOHOMETPUKHU OMPEACISIOTCA COIep)KaHHEeM M CIenu(UKON ee MpeaMera U MeToaa U

OTPAaHUYUBAIOTCS YKOHOMETPUYECKHUM HM3YYEHHEM COBOKYITHOCTH OOBEKTHBHO OOYCIOBJICHHBIX

HSKOHOMHYECKHUX OTHOIIEHUH. OCHOBHBIMH 3aJadyaMy HM3Y4YEHHS Kypca B COOTBETCTBUU C

TpeOOBaHUSMHU TOCYIAPCTBEHHOTO OOpa30BaTEIPHOTO CTaHJIApTa BBICIIETO OOpa3oBaHUS

SBIISTFOTCSL:

1. H3y4uTh METOAOIOTHUIO SKOHOMETPHUKH.

2. WM3yuuth MeTOAbl (hOpMHPOBaHUS WH(POPMALMOHHON 6a3bl SKOHOMETPUKH, B T.U. BBIJCICHHE
3aBHCHMBIX W HE3aBHCHMBIX MEPEMEHHBIX COTJIACHO HEKOTOPOM SKOHOMHUYECKOM THmoTese,
noj0op M aHaJIW3 JaHHBIX, NMPeoOpa30BaHUE NAHHBIX B YAOOHBINA JJIs1 SKOHOMETPUYECKOTO
UCCIIETOBAHUSI BU/I.

3. Paccmotpers BbIOOp (OPMBI CBSI3U MEXy 3aBUCUMBIMU U HE3aBHCUMBIMHU IIE€PEMEHHBIMH,
CHelU(pUKAIII0 MOJENHU, BEIOOp HAMIYUIIETO MOAMHOKECTBA OOBSICHSIOIINX TIEPEMEHHBIX.

4. W3yuuth oueHky napamerpoB mojenu MHK.

5. CdopmupoBaTh MpakTHUYECKUE HABBIKW MPOBEPKH Psijia TUIIOTE3 O BUJE PACIIpPEICICHUs WIH
O YHCJIOBBIX XapaKTEPUCTUKAX CIIy4yailHONH KOMIIOHEHTHI ypPaBHEHHS.

6. OsnageTb METOJAaMU 3KOHOMETPHUYECKOTO MPOTHO3UPOBAHUS M NMPUMEHEHHEM pe3yJIbTaTOB
MOJICTTUPOBAHUS B SKOHOMHUECKOH JIeATEIIHOCTH.

Tpebosanus K pe3y1omamam 0C60EHUA COOEPHCAHUA OUCUUNTIUHBL

B pesynbraTe 0cBOEHUS AUCUUIUIMHBI JOJKHBI OBITH C(HOPMUPOBAHBI CIEAYIONINE KOMIIETEHIUH:



OK-3 - crmocoOHOCTBIO HMCIIONB30BaTh OCHOBBI 3KOHOMHMYECKMX 3HAHMM B Pa3lMYHBIX cdepax
NeSITeIbHOCTH
B pesynsrate ocBoenus komneteHuMu OK-3 cTyaeHT noskeH:
1. 3HaTh: OCHOBBI SKOHOMHYECKUX 3HAHUU IIPU MOCTPOECHNUN SKOHOMETPUYECKUX MOJIETIEH
2. YMeTh:  IPUMEHUTH  OCHOBBl ~ JKOHOMHUYECKMX  3HAHUM A I[OCTPOEHUs
AKOHOMETPUYECKUX MOJIEIIEH
3. Baagerb: CHOCOOHOCTBIO TPUMEHEHUS] 3KOHOMMYECKMX 3HAHUH JJIsl MOCTPOCHHS
AKOHOMETPUYECKUX MOJIEIIEH

OIIK-2 - cmtocoGHOCTBIO OCYIIECTBIIATE COOp, aHATN3 B 00paOOTKY TaHHBIX, HEOOXOMUMBIX JJIS
pereHust mpoecCUOHAIBHBIX 3a/1a4
B pe3ynbrate ocBoenust komnereHuu OIIK-2 cTyneHT noimkeH:

1. 3HaTh: MeTOIBI OCYLIECTBICHUs cOOpa, aHaIM3a U 00PaOOTKU JAaHHBIX ISl TPOBEICHHUS
HKOHOMETPUIECKOTO MOACTHPOBAHUS

2. YMeTb: OCYLIECTBUTh CcOOp aHamu3 © 00paboOTKy JaHHBIX B Ipolecce
HKOHOMETPUIECKOTO MOACTHPOBAHUS

3. Bragerb: CHOCOOHOCTBIO OCYLIECTBIATH COOp, aHanu3 U OOpabOTKY JaHHBIX,
HEOOXOIUMBIX [UIS TPOBENCHHS SKOHOMETPHIECKOTO MOJICITUPOBAHHS

Buabl 1esiTe/IbHOCTH: AHAJIMTHYECKAs], HAYYHO-HCCJIe10BaTeIbCKAasl.

IIK-4 — criocoGHOCTHIO HA OCHOBE OMMCAHUS YKOHOMHUYECKHUX MPOIECCOB U SBJICHUN CTPOUTH
CTaH/IapTHbIE YKOHOMETPUUECKUE MOJIENIN, aHAIM3UPOBATh U COAEPKATEIbHO UHTEPIPETUPOBATD
IIOJTyYEHHBIE PE3YIbTATHI.

B pe3ynbprate ocBoenust komnereHuuu IK-4 cTyneHT qomkeH:

1. 3HaTh: NOCTPOEHHME HA OCHOBE ONMCAHMS HKOHOMMUYECKHMX IIPOLIECCOB M SIBJICHUI
CTaHJApPTHBIX HSKOHOMETPUYECKUX MOJEJeH, aHalu3 M COJAEP)KATeIbHYI0 HWHTEPIPETALNIO
IIOJIyYEHHBIX PE3YJIbTaTOB.

2. YMeTb: Ha OCHOBE OIIMCAHMS DSKOHOMHMYECKHX IIPOIECCOB M SBJICHHM CTPOWTH
CTaH/apTHHIE PKOHOMETPUUECKUE MOJEIIN, aHAIIM3UPOBATh U COAECPKATEIbHO HHTEPIPETUPOBATD
MOJTyYEHHBIE PE3YbTATHI.

3. Biaajgerb: Ha OCHOBE ONMCAHUS HKOHOMHMYECKHMX IIPOLECCOB U SBJIEHUH CTPOUTH
CTaH/IapTHHIE YKOHOMETPUUECKUE MOJIENIN, aHAIM3UPOBATh U COAEPKATEIbHO UHTEPIPETUPOBATD
IIOJTyYEHHBIE PE3YIbTATHI.

IIK-6 — crmocoOHOCTRIO aHATW3UPOBAaTh W HMHTEPIPETHPOBATh JaHHbIE OTEYECTBEHHOW U
3apyOeKHOI CTaTUCTUKUA O COLMAJIBbHO-3KOHOMHUYECKHX IIpolleccax W SIBJICHUSX, BBISBIATH
TEHJECHLUH U3MEHEHUS COLIMAIbHO-O)KOHOMUYECKUX ITOKa3aTelIeH.

B pe3ynbrate ocBoenust komnereHuuu IK-6 cTyneHT qomkeH:

1. 3HaTh: MeETOAbl aHaJM3a M MHTEPHPETUPOBATH JIaHHBIE OTEUECTBEHHOW U
3apyOeKHOI CTaTUCTUKUA O COLMAJIBbHO-3KOHOMHUYECKHX IIpolleccax W SIBJICHUSX, BBISBIATH
TEHJCHLUN U3MEHEHUS COLIMAIbHO-O)KOHOMUYECKUX MTOKa3aTelIeH.

2. YMeTh: aHanM3MpOBaTh M HMHTEPIPETUPOBATH JAHHBIE OTEYECTBEHHOW U
3apyOeKHON CTAaTUCTUKH O COLMAIbHO-DKOHOMHUYECKUX IpOLeccax W SBJICHUSX, BBIABIATH
TEHJEHLINH U3MEHEHUS COLIMAIbHO-I)KOHOMUYECKHUX MTOKa3aTeleH.

3. Baagerb: MeTogamMu SKOHOMETPUYECKOIO aHAIM3a U UHTEPIPETUPOBATH JAHHbIE
OTE€YECTBEHHON U 3apyOeKHOM CTAaTUCTHUKUM O COLMAIbHO- HKOHOMHUYECKHX Npoleccax H
SIBJICHUSIX, BBIABIIATH TEHACHIIUU U3MEHEHNS COLIMAIBHO-D)KOHOMUYECKUX MTOKa3aTeleH.

4.

Copeprxanue pasesoB IMCHHIIIMHBI

Paznen 1. «Merogosorusi 3KOHOMeTpHUYeCKOro uccijenopanusi. Ilapuas JmHeliHas

perpeccuoOHHAas MOJIeJIb)



IIpenmer sxoHOMETpUKU. MaTteMaTnueckas 1 SKOHOMETpUUYecKass Mojieinb. OCHOBHBIE MOHATHS.
Tunel naHHBIX: BPEMEHHBIE PsZbl, NMEPEKPECTHBIE NAaHHbIE, NaHEIbHbIE AaHHbIE. OCHOBHBIE
KJIACCHI DKOHOMETPUUECKUX MOJENEH: pErpeCCUOHHBIE MOACIN ¢ OJHUM YPABHEHUEM, CUCTEMBI
OJIHOBPEMEHHBIX  YpaBHEHUW, BpeMeHHble psaabl. OleHuBaHWEe  MOJENeH.  JTambl
HKOHOMETPUYECKOr0 HcciieoBanus. IIpumep 3KOHOMETPUYECKOTO UCCIIEIOBAHUS.
[Ipocreiimas nuneitHas perpeccuoHHas mozens (IIJIPM). Tlpupoma ciyuaiiHOW oOIIMOKH.
KoppensunonHnoe nosje HaOMIOICHUN U €ro MpUMeHEeHHe K BhIOOpY (Gopmbl perpeccuu. OLeHKH
MeToZioM HanMeHblux kBajapaToB (MHK) napamerpoB napHoii nuHeitHON perpeccuu.
CuctemMa HOpMaJIbHBIX ypaBHeHHMH M ee pemeHue. Murtepnperanus kod¢p¢umnuentos I1JIPM.
Koapduument nerepmunanmu u ero cpoictBa. Teopema ['aycca-MapkoBa. CraTuctuueckue
CBOHCTBa OIICHOK MapaMeTpoB Mojenu, noiaydeHHelx MHK. Ouenka aucnepcun OmMOKH
Mojienu. JloBepurenabHble MHTEPBAIBI JIJIs MapaMeTPOB PErpeccur M MpOBEpKa TUIoTe3 00 ux
3HauuMocCTU. IIpoBepka 3HAYMMOCTM MOJENM B LEIOM C moMoupro Kpurepus uirepa.
[IporHo3upoBanue 3HadeHUs 3aBUCUMOM mnepeMeHHoM 1o [IJIPM, TouHOCTHP mpOrHO3a.
Haxoxnenue HOBEpUTEIBHOTO HHTEpBANA I WHAMBUAYAJIbHOIO U CPEIAHETO 3HAYCHUS
3aBUCUMOM NIEPEMEHHOM.

Henuneiinbie mapuable perpeccuonnbsie Moaenu: Kiaccudukanus Mojeneit OoTHOCUTENbHO
JIMHENHOCTH: JTUHEHHBIE 110 ITapaMeTpam, JINHEWHBIE 110 IEPEMEHHBIM, CYILIECTBEHHO
HenuHenHble. [IpueMsl TMHeapu3anuu.

Pa3nes 2. «MHOKeCTBeHHbIN JHHEHHBIA PerpecCHOHHBIH AHATH3»

MHOXeCTBEHHBIN PErpecCHOHHBINA aHAIN3: 0COOEHHOCTHU CIeIU(HUKALIUU MOJIENH, 0TOOD
(haKkTOpOB MpHU MOCTPOCHUH MHOKECTBEHHOU perpeccun. Kiaccudeckass HopMaibHas THHEHHAS
MOJIENIb MHOXXECTBEHHOM perpeccuu, oleHka napamerpoB MmetogoM MHK, koBapuanmonHast
MaTpHuIla ¥ ee BhIOOpovHast orieHka. OIeHKa JUCTICPCUH BO3MYIIEHUH.

IIpoBepka cCTaTUCTMYECKUX THIIOTE3 O mapaMmerpax wmognenu: IIpoeepka rumores o
3HAYUMOCTH ITapaMeTPOB MOJEIHN ¢ MOMOLIbI0 KpuTepus CrbroneHTa. OnpenesneHye BeTUYHHbI
BKJIaJla HE3aBUCHUMBIX IIEPEMEHHBIX B pe3yabrar. YacTHele cpegHHe Kod(PPHUIUEHTHI
ANIACTUYHOCTH, CTaHJapTU30BaHHbIEe K03(unneHTs! (63Ta-k03(pPUIINEHTHI);

Onenka kauectBa Mojenu: O1ieHKa 3HAYUMOCTH YPAaBHEHHSI MHOKECTBEHHON PErpECCUM.
Koapduument  perepMuHanvy,  CKOPPEKTUPOBAaHHBIA  K03(D(UIMEHT  JIeTepMUHAIUY,
MHOXeCTBEHHbIN KoduumeHT koppessiuuu. Kpurepuit duriepa;

JloBeputenbHble WHTEpBaNbl g KO3(D(PUIMEHTOB ypaBHEHHS MHOMXKECTBEHHOMN
perpeccun: JloBepuUTeNbHBIE MHTEPBAIbl I IApaMETPOB perpeccud (OAHOCTOPOHHUE U
NBYXCTOpOHHME HHTEepBaJibl). TecT Yoy 00 OTCYTCTBUU CTPYKTYPHBIX H3MEHEHHI;

[Iporuo3upoBanue B MHOKECTBEHHOU Mozenu: [Iporao3supoBanue 3Ha4eHHs 3aBUCUMOU
nepemeHHod no IIJIPM, TounocTe mporno3a. HaxoxIeHHne NOBEpPHUTEIBHOIO WMHTEpBana s
VHJUBUIyaJIbHOTO U CPEIHET0 3HAUYEHUS 3aBUCUMOM IIEPEMEHHOM.

Pa3nen 3. «Pa3in4yHble acneKThl MHOKECTBECHHOM JIMHEHOM perpeccun»

[TpoBepka OCHOBHBIX MPEANONIOKEHUIH perpecCuOHHOrO aHanu3a: [IpoBepka ocTaTkoB Ha
aBTOKOppensiuio (kpurepuit lapouna-Yorcona, Kaka bepa). [IpoBepka reTepocke1acCTUIHOCTH
ciy4aiHbIX ommOoK (rpaduyeckuit cmocoO, kputepuil [onbadenvaa- Kanara, kpurtepwii
panroBoii  koppemsiunn  Crnupmena). Koppekmuss — reTepocKeJacCTUUHOCTH — JIMHEHHOMU
PErpeCCUOHHON MOJIENH.

[Ipobnema MyIbTUKOIUTMHEAPHOCTH: [IpUUMHBI MYJIBTUKOIUTMHEAPHOCTH U CIIOCOOBI ee
oOHapyxeHus. [locnencTBus MynabTUKOUIMHEApHOCTU. OmpeneneHne MyJIbTUKOIIMHEAPHOCTH.
KoppensiunonHass marpuua, dYacTHble KOd(PQUIMEHTH Koppemsuuu. MeTonsl ycTpaHeHUs
MYJIbTUKOJUTMHEAPHOCTH.

JluHeliHble perpeccCHOHHble MOJETH C (PUKTUBHBIMU IepeMeHHbIMU: [IpumeneHue
(UKTUBHBIX MEPEMEHHBIX K OINHCAHUIO BIMSHUS KaueCTBEHHBIX MepeMeHHbIX. [IpumeHeHHe



(UKTUBHBIX TEPEMEHHBIX K OMNHCAHHIO OOCTOATEIhCTB, HOCSIIUX CE30HHBIM  WIH
MEPUOINYECKUIN XapaKTep.

Pazgea 4. «BpemeHHbIe psiibl: OCHOBHbIE TOHATHS M ONpeiesIeHUsD)
OO0mue cBeneHus: 0 BPEMEHHBIX psAax: AHaIN3 U MOJCIUPOBAHNUE BPEMEHHBIX PSJIOB.
OCHOBHBIE 3Talnbl aHAIU3a BPEMEHHBIX PSIOB.
BrisiBnenne  CTpykTypsl  BpeMeHHOro  psfga: KodpduimeHt  aBTOKOPpESIUH.
Koppenorpamma u ee npuMeHeHne. ABTOKOPPEIISITUS OCTATKOB.
MopenupoBaHie COCTAaBIAIOLIMX BPEMEHHOIO psAna: MogenupoBaHue TEHAECHUUHU
BPEMEHHOTO psiia. MoeIupoBaHne CE30HHBIX U ITUKITNIECKUX KOJIeOaHUH.

Pasnen 5. «CucremMbl 0JHOBPEMEHHBIX YPABHEHHUI»
OnHOBpEMEHHBIE YPaBHEHUS.
Metonpl  uaentuduxaumu: CTpykTypHass W TpHUBEAEHHas (opmMa  CHCTEMBI
OJHOBPEMEHHBIX YPAaBHEHHM.
Kocsennsiit u apyxmraroseiiit MHK u nmpoGiema nneHtudumupyemMocT.

O0BeM TUCTIMIUTMHBI « DKOHOMETpHUKa»- 4 3.e./144 gaca, B ToM 4nciie 14 4acoB JIEKIUH.
dopMa IPOMEKYTOYHOTO KOHTPOJIS - SK3aMEH.

CemecTp - 4ETBEPTHIN.

PA3PABOTYMK: AOLEHT Kadeapbl SKOHOMHUUYECKOro aHaiu3a u craTucTuku OPOJIOBA H.B.



