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«JKOHOMeETPHYECKHE UCC/IeJOBAHUS
eab AMCUUIIMHBI
OcHOBHasl LIeJb -JaTh MaruCTPaHTaM COBPEMEHHBIE TEOPETUUYECKUE 3HAHUS U
copMHUPOBATH MTPAKTUIECKUE HABBIKH B 00JIACTH CICIIM(PUKAIIUH, OIICHUBAHUS U
IPOBEPKHU aJ€KBaTHOCTHU PETPECCUOHHBIX MOJIENICH, TOCTaTOUHbIE JIJIsl MPOBEACHMUS
COOCTBEHHBIX HAyUYHBIX HCCIIEJOBaHUN B (PHAHCOBO-3KOHOMUYECKOH chepe.
Mecto B crpykType OOII
Jucuuminaa « DKOHOMETPUUECKUE HCCIIeI0OBaHMSD) SBIISIETCS MHBAPUATHBHON
JTUCIUILINHON npodeccronanbHoro nukia Ol mo nanpasnenuto 38.04.01
«IKOHOMUKA» (MarucTparypa)

ConepskaHue NporpamMmmabl

OCHOBHBIE 3TaIbl YKOHOMETPUUECKOTO HccliefoBaHua. HoBoe B qaHHOM
npogeccuonanbHoi obnactu. Heo6xoanmple cBeACHUS U3 TEOPUU BEPOSITHOCTEH
Y MaTeMaTUYECKOW CTaTUCTUKHU. XapaKTEPUCTUKUA CTATUCTUYECKOU CBS3U MEXKITY
HKOHOMUYECKUMHU IEPEMEHHBIMHU MO/JIENIH, UCTIONB3YEMBIE IIPH UX 0TOOpE B
cnenuukanuoo. MylbTHKOIITMHEAPHOCTD. VcciienoBanre HapyIeHU
CTaHAAPTHBIX MPEANOCHIIOK YKOHOMETPHUUECKUX MOJIENEH MpU MOMOIIH TECTOB,
pEANM30BaHHBIX B CIIELMAIM3UPOBAHHBIX MAKETaxX. YUET CTPYKTYPHBIX
M3MEHEHUHN B SKOHOMHUYECKUX MPOLECccax MpH MOMOIIM MOJENe ¢ PUKTUBHBIMU
nepeMeHHbIMU. OLEHKa 1 MPOrHO3UPOBAHKUE SHIOTCHHBIX IEPEMEHHBIX B MOJEIIAX
C TETEPOCKENACTUYHOCThIO. OlEHKa U TPOTHO3UPOBAHUE SHIOTE€HHBIX
NEPEMEHHBIX B MOJIENSIX C aBTOKOppeanreil. OlieHKa SKOHOMETPHUECKUX
MOJIEJIEN ¢ OTPAHUYEHUSIMHU Ha MTapaMeTpbl. AJTOPUTM OLIEHKH PETPECCUOHHBIX
MOZENEN C OTPAaHUYCHHUAMHU HA mapameTpsl. [IpoBepka rumnores B TMHEHHBIX
MOJIEJIIX C OrpaHn4eHussMuU. MceienoBanue MoJieell Ha NaHEIbHbIX JaHHBIX.
Turbl perpecCMOHHBIX MOJIETIEN HA MMAHENBHBIX TaHHBIX. TeCTUpOBaHUE XapaKTepa
s dektoB. JIuHeitHas BEpOSITHOCTHAS MOJIeTb. Mojienn OMHApHOTO U
MHO’KECTBEHHOTO BBIOOpA.



