AHHOTAIMS TUCHUIITHHBI
JKOHOMETPHYECKHE HCCIeI0OBAHUSA

Heab AMCUUIVIMHBI:

- J1aTb MAaruCTpaHTaM COBPEMEHHBIE TEOPETHYECKHE 3HaHHUS U
chopMHpOBaTh NMPAKTUUECKUE HABBIKA B 00JACTH crienudUKaIuu, OLCHUBAHUS U
MIPOBEPKH aJI€KBATHOCTU PETPECCUOHHBIX MOJIENIEH, TOCTATOYHBIE JJISI TPOBEACHUS
COOCTBEHHBIX HAYYHBIX UCCIIEIOBAaHUI B (MHAHCOBO-2KOHOMHUYECKOH cdepe.

MecTo pucuMILIMHBI B cTpyKType OII:

JuciumirHa « O9KOHOMETPUYECKHUE UCCIEIOBAHUSY SBIIAECTCS JUCUUILIIMHOM
00s3aTENbHON YaCTH OCHOBHOM 00pa30BaTEIbHON MPOrpaMMBbl U BXOJIUT B MOJYJIb
JUcHMIUIMH, nHBapuaHTHeIX (biok 1. ucuumniaussl (Moaynn)) AJis HANpaBiICHUS
noarotoBkn  38.04.01 «DOxoHomuka», wmarucrepckas mnporpamma «Hamnorn.
byxrantepckuii yder. HanmoroBblii KOHCAITHHI», OTPAXaIOMUX CHEIUPUKY
dbunuana.

Kparkoe copep:xxanue:

OcCHOBHBIE 3Tallbl KOHOMETPUYECKOro HccienoBaHus. HoBoe B JaHHOM
npodeccuonanbHoi obnactu. HeoOxouMble CBEIEHUS U3 TEOPUHU BEPOATHOCTEN U
MaTEMATUYECKON CTAaTUCTUKH. XapaKTEPUCTUKUA CTATUCTUYECKOM CBSI3HM MEXKIY
HYKOHOMUYECKUMHU TMEPEMEHHBIMU MOJIETH, HCIOJb3yeMble MpPH HUX OTOOpE B
cnenupuKaIuio. MynbTUKOJITMHEAPHOCTb. Hccnenoanue HapyLIeHUN
CTaHJAPTHBIX MPEIIOCHUIOK 3KOHOMETPUYECKUX MOJENIEW MPHU MOMOLIM TECTOB,
peaNn30BaHHBIX B CHIEIUATN3UPOBAHHBIX MMaKeTaX. YUET CTPYKTYPHBIX U3MEHEHUN
B OSKOHOMHYECKHMX IIpolleccax IMpu TMOMOIIA MoJened ¢ (UKTUBHBIMU
nepeMeHHbIMHU. O1IeHKa U POTHO3UPOBAHNUE SHJOTCHHBIX IEPEMEHHBIX B MOJEIISIX
C TEeTEpPOCKENACTUYHOCThIO. OneHKa W  NPOTHO3MPOBAHUE  DHIAOTCHHBIX
NEPEMEHHBIX B MOJENAX ¢ aBTokoppensuuend. OIeHKa 3KOHOMETPUYECKHX
MOJICJIEd C OrpaHUYECHMSIMU Ha MapaMeTpbl. AJITOPUTM OLIEHKH PErpecCHOHHBIX
MoJieJield ¢ OrpaHMYeHUsIMM Ha mapamerphl. [IpoBepka rumore3 B JIMHEHHBIX
MOJENIAX C OorpaHudeHusMU. lccienoBaHue MOJENEW Ha IMAHENbHBIX JaHHBIX.

Tunbl perpecCMOHHBIX MOJIEJIEN HA MMAHENIbHBIX JaHHbIX. T€CTUPOBAHUE XapaKTepa



ap¢ekroB. JluHeliHas BepOSTHOCTHAs Mojeidb. Mojenu OWHApHOTO U

MHO>KECTBEHHOTO BHIOODA.



