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AHHOTAIUA
paboueii MPOrpaMMbl M CHUILIHHBI «JKOHOMETPHUKA
1o HanpasJjeHu0 noaroroBku 38.03.01 Jxonomuka (ypoBeHb OaKkajaBpuara)

Ienp ocBoeHHMs1 JUCHUINIMHBI - OCBOCGHHE CTYJEHTAaMM HAaBBIKOB  pacyeTHO-
HSKOHOMHUYECKOM M aHATUTHUYECKON JESATEIbHOCTH B O0JIACTU IOCTPOECHUS SKOHOMETPUYECKUX
MoJeNell  MCCIelyeMbIX IpPOLECCOB, SIBIEHMM M OOBEKTOB, OTHOCALIMXCA K oOjactu
npodeCCHOHATBLHOM eATEFHOCTH, UX aHAJIN3a U MHTEPIIPETALIH MTOJYYSHHBIX PE3yJIbTaTOB.

MecTo IMCHUIUIMHBI B CTPYKTYpPe 00pa3oBaTe/ibHOM MPOrpaMMbl

JucuumimHa « 9KOHOMETPUKa» - AUCIUILIMHA 0a30BOM YacTH IUKJIA JuciuIiuinH bioka 1
CTPYKTYpbI IPOrpaMMbl OakaaBpuaTa.

O0bem, CTPYKTYpa U coiepKaHue AU CHHUIIIMHBI

OOw1ast TPyA0EMKOCTb AUCLUILIMHBL: 2 3a4€THbIE €AUHULIBI, 72 aKaJJleMUYECKHUX Yaca.

Tema 1. INapuerii perpeccuonHslii ananu3. JluneitHas mapHast perpeccusi. Kosddumuent
koppemsinuy. OLieHKa IapaMeTpoB IApHOM perpeccHoHHOW Mozenu. MHTepBalbHas OLEHKa
GyHKIMM perpeccuu U ee napamerpoB. OneHKa 3HAUUMOCTU ypaBHeHUsI perpeccuu. Koappunuent
nerepMUHanuu. ['eomerpuyeckass MHTepHpeTanus perpeccud M koddduimeHta aeTepMHUHALUU.
Koadduuument panropoii koppensuun CrnmpMmeHa.

Tema 2. MHOXXECTBEHHBIN pPErpecCMOHHBIN aHanu3. JIMHeWHas MoJliellb MHOXECTBEHHOM
perpeccun. OneHKa NapaMeTpOB PErpPECCUOHHONM MOJEIN METOJI0OM HAaMMEHBIIMX KBaJpaToOB.
KoBapuanuonnass marpuna u ee BblOOpouHas oreHka. Toepema [aycca-MapkoBa. Ouenka
aucriepcurd Bo3mymnieHuid. OmpeseneHne JOBEpUTENbHBIX HHTEPBAJIOB IS KOA(M(UIMEHTOB H
¢yHkuuu perpeccun. OLieHKa 3HaYMMOCTH MHOKECTBEHHOH perpeccuu.

Tema 3. BpemeHHbIe psifbl U NPOTHO3UPOBAHUE HA OCHOBE MOJIENECH BPEMEHHBIX PSJOB.
CranuoHapHble  BpeMEHHBbIE  DPsibl.  ABTOKOppeNsLMOHHAs  (QYHKIMA.  AHAJIUTHUYECKOE
BbIPaBHUBAHHUE BPEMEHHOTO psiia. ABTOPErPECCHOHHBIE MOJEIN U MOJEIH CKOJIB3SIIEH CpeIHEN.
[Tporno3upoBaHue Ha OCHOBE MOJIENIEH BPEMEHHBIX PAJIOB.

Tema 4. O6oOueHHass nuHEHHass Mojenb. ['eTepoCKeTaCTUYHOCTh W aABTOKOPPEISIUS
ocraTkoB. OOO0OIIeHHAs JTUHEWHas MOJeNb MHOXECTBEHHOW perpeccuu. I'eTepockenacTMUHOCTh
IIPOCTPAHCTBEHHOU BBIOODKH. TecTsl Ha reTePOCKENACTUYIHOCTD. VYcerpanenue
TeTEPOCKENACTUYHOCTU. TecTbl Ha HaJIW4YUe aBTOKOPPENSALUU. ABTOPErpECCHOHHAs MOJEIb
IIEPBOTO NOPsIJIKA.

Tema 5. PerpeccoHHbBIE TMHAMUYECKUE MOAEIU. MEeTOl HHCTPYMEHTAJIbHBIX TIEPEMEHHBIX.
OuenuBanue Mojeneil ¢ pacnpeneneHHbIMU Jlaramu. OlleHMBaHME MOJENIEd C  JIarOBBIMU
HNepeMEeHHbIMH. MeToJI MAKCUMaJIbHOTO MPaBI0N0A00Hs. ABTOKOPPEIALMS OIIMOOK B MOJENSIX CO
CTOXaCTUYECKUMHU perpeccopamu. HecranmonapHble BpEMEHHBIE PSIIBI.

Tema 6. Cucrembl OJHOBPEMEHHBIX YypaBHEHHMH. Monenb crnpoca M IPeaIOKEHUs.
KocBeHHBIlf MeTOJ HAaMMEHBIIMX KBagpaToB. MeToJ HMHCTPYMEHTAJbHBIX MEPEMEHHBIX.
TpexmaroBslii  METOA  HAaMMEHBIIMX  KBaJpaTOB. OKOHOMHYECKHM 3HAUYUMBIE  CHUCTEMBI
OJIHOBPEMEHHBIX YPaBHEHUH.
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