AHHOTAIIUS

((3KOHOMeTpI/I‘leCKI/Ie HCCJIeJ0BAHUM»

Heab AMCHUIIMHBI

OcHOBHas LI - 1aTh MATUCTPAHTaM COBPEMEHHBIE TEOPETUUECKUE 3HAHUS U
c(opMUpPOBATh MPAKTUYECKUE HABBIKM B 00JACTU crieUU(UKALNY, OLCHUBAHUS U
IIPOBEPKU JIEKBAaTHOCTH PETPECCUOHHBIX MOJEIIEH, TOCTATOYHBIE JJIs IIPOBEICHNUS
COOCTBEHHBIX HAYYHBIX UCCIIEIOBAaHUIN B (PMHAHCOBO-DKOHOMUYECKOU cepe.

Mecto B crpykType OOII

JucuunnuHa « D9KOHOMETPUUYECKUE UCCIIEIOBAHNS» OTHOCUTCS K BApUATUBHOU
4acTH MOMAYJS JTUCIHUIUIMH WHBApPUAHTHBIX /IS HANpaBlICHUS TMOATOTOBKH,
orpaxaronux crnenupuxky ¢ummana OOIl maructepckoil nporpamMmbl «Y4er,
aHanu3 u ayauty, HanpasieHue 38.04.01 «OxkoHOMHKAY.

Kpartkoe cogep:xxanue

OCHOBHBIE 3Tanbl AKOHOMETPUYECKOrO HccieaoBaHuss. HoBoe B maHHOU
npodeccruoHanbHoi obmactu. Heobxoanmble cBEIEHHS U3 TEOPUH BEPOSITHOCTEN U
MAaTeMaTHYECKOW CTATUCTUKH. XAPAKTEPUCTUKU CTATUCTHUECKOM CBA3U MEKIY
HPKOHOMUYECKMMHU TEPEMEHHBIMU MOJEIH, HCIOJb3yEMbIE MpPHU HX OTOOpE B
crielu(pUKaIHIO. MyJIbTUKOJJIMHEAPHOCTb. HccnenoBanue HapyLIEHUI
CTaHJAPTHBIX MPEANOCHUIOK SKOHOMETPHUUYECKMX MOJEJEH NpU MOMOIIU TECTOB,
pEANM30BaHHBIX B CIIEHMAIM3UPOBAHHBIX NTAKETAX. YUET CTPYKTYPHBIX U3MEHEHUI
B OKOHOMHMYECKHMX IIpoleccax TMpud TOMOUIM MojJened ¢ (PUKTUBHBIMU
nepeMeHHbIMU. OLEeHKa U TPOTHO3UPOBAHUE YHAOTEHHBIX IIEPEMEHHBIX B MOJEIAX
C reTepOCKeAACTUYHOCTHI0. OLIeHKa ¥ TPOTHO3UPOBAHHUE SHIOT€HHBIX TEPEMEHHBIX
B MoAensax ¢ aBTokoppensuuend. OLeHKa JKOHOMETPUYECKHUX MOJEIENH C
OTpaHUYECHHUSIMU Ha TapameTpbl. AJTOPUTM OLEHKH PErpecCUOHHBIX MOJENEH ¢
OrpaHUYECHHUSIMU Ha mapameTpbl. [IpoBepka rumore3 B JIMHEWHBIX MOJEINSAX C
orpaHnueHusiMu. MccienoBanne MoAele Ha TAHEIbHBIX JaHHBIX. | HIbI
PErPECCHOHHBIX MOJEJEH Ha NaHEIbHBIX JaHHBIX. TecTHpoBaHME XapakTepa
addexroB. JluHelHas BepOSATHOCTHAS MojJeidb. Mojaenun OWHAPHOTO H
MHOKE€CTBEHHOTO BBIOODA.



