AHHOTAaIHs K paboyell mporpaMme IMCHUILIHHBI:

«IKOHOMETPHUKA)

Ilenv  Oucyunaumnvi: TPUOOPETEHHE  TEOPETUUYECKUX  3HAHUM U
dbopMHpoBaHUE TTPAKTUYECKUX HABHIKOB B Pa3padOTKE PETPECCHOHHBIX MOJEICH
(UHAHCOBO-DPKOHOMHYECKHX  OOBEKTOB,  JOCTAaTOYHBIX  JJIT  OCBOCHHS
COOTBETCTBYIOIIMX PAa3JEJIOB BCEX CIICLUAIBHBIX W IPUKIAIHBIX JIUCLUILIVH
y4€OHBIX MPOTrPaMM.

Kpamkoe coodepocanue: 5KOHOMETPUKA, €€ 3a/1a4n U MeTOAbl. OTpakeHHe B
Mozaenu (aktopa BpemMeHU. OTpakeHHEe B MOJCIM BIUSAHHUS HEYYTEHHBIX
dakTopoB. CxeMa MOCTPOEHUS PKOHOMETPUYECKUX Mojened. JluneliHas Mojenb
MHOXECTBEHHOU perpeccun. Heobxoaumbie CBelIEHUS U3 TEOPUH BEPOATHOCTEH.
HeoOxonumpie CBeIeHUST W3 MaTEMAaTHYECKOM CTaTUCTUKU. ONTUMaJIbHbBIC
CTaTUCTUYECKUE MPOLEAYpPbl OLICHUBAHUS JIMHEWHBIX MOJEJIENM MHOKECTBEHHOM
perpeccuu. TectupoBaHnne MpeamnocsUIOK Teopemsl ['aycca-Mapkosa.
XapakTepUCTUKU M MOJEIHA BPEMEHHBIX PANOB. JIMHEHHBIE pPETPECCHOHHBIE
MOJIEJIM C TETEPOCKENACTUYHBIMU U  ABTOKOPPEIMPOBAHHBIMU  OCTaTKaMH.
[TokazaTtenu kadectBa perpeccuu. I[IporHo3mpoBaHve 3HAYEHHN SHJIOTEHHOU
MEPEMEHHON JIMHEWHOM MOJENM W TPOBEpPKa €€ aJeKBaTHOCTH. HennHelHbie
MOJIENIA perpeccuu u JuHeapuzaius. Ommoky crenupuKanu dJKOHOMETPUIECKUX
MOJIEJICH. Monenu C JIarOBBIMH MIEPEMEHHBIMU u npobsiema
MYJIbTHKOJUIMHEAPHOCTH.  JIMHEHWHBIE  JKOHOMETPUYECKHE  MOJEIH U3

OJHOBPCMCHHBIX ypaBHeHHfI.



