[MoanucaH: Ywamupckas I'.®., pektop BUSIIT
[aTta: 2022.05.27 12:30:14+04'00

AHHOTALNUSA
padoueii mporpaMMbl THCHHUILIMHBI « JKOHOMETPHKA
1o HanpaBJjeHu1o noaAroropkm: 38.03.01 dxoHommuka,
HANPaBJIEeHHOCTH (MPOo(duJib) 06pa3oBaTeIbHOM MPOrpaMMBbI:
Byxranarepckuii yuer, aHAJIU3 U ayAUT

Ilesb 0cBOEHUs JTMCUMIIMHBI — OCBOCHUE CTYJACHTAMHU HAaBBIKOB PACUETHO-3KOHOMUYECKOU U
AQHAIUTUYECKOM JESTeNbHOCTU B O0JIACTU TMOCTPOCHHS] SKOHOMETPHUYECKHX MOJeNiel HCCIeayeMBbIX
IPOIIECCOB, SBJICHUH U OOBEKTOB, OTHOCALIMXCS K 00JacTH MPOQPECCHOHATBHON NEATENbHOCTH, UX
aHaJIM3a U UHTEPIPETALMH OJYUYEHHBIX PE3YyJIbTaTOB.

MecTo AMCHMILVIMHBI B CTPYKTYpe 00pa3oBaTe/bHOH NPOrpaMMbl
Jucuurmaa « OKOHOMETPUKAY) — JUCHUIUIMHA 00s3aTeNbHOM YacTH MporpamMmbl OakaiaBpuara IUKiIa
JucuuIuiH bioka 1 cTpyKTypsl mporpaMMbl OakaiaBpuara.

O0beM, CTPYKTYpa M coepKaHue TUCHHUIINHBI

O01ast Tpy10€MKOCTb AUCLUIUIMHBL COCTABIISET 2 3a4€THBIE €IMHULIBI, 72 aKaJIeMUUECKUX Yaca.

Tema 1. IlapHblii perpeccuoHHbId aHanm3. JIuHeiHas mapHas perpeccus. Koaddumument
koppessanuu. OlieHKa mapaMeTpoB MapHOU perpeccuoHHoN Moaenu. HTepBanbHas oneHka (QyHKIIMH
perpeccun U ee mapameTpoB. OlleHKa 3HAYUMOCTU YypaBHeHUs perpeccuu. KoaddunueHt
JNeTepMHUHAIUMN. | eoMeTpudeckass WHTEpIpEeTallst perpeccud W Kod(pQHUIMEHTa JAeTepPMUHAIINU.
Koaddunment panrosoit koppensiuu Crimpmena.

Tema 2. MHOXECTBEHHbIII pErpecCHOHHBbIN aHanu3. JIuHelHas MoJellb MHOKECTBEHHOU
perpeccun. OIleHKa NapaMeTpOB PErPECCHOHHOM MOJENM METOJAOM HauMEHBbLIUMX KBaJpaTOB.
KoBapuannonnas maTtpuiia u ee BeiOopouHas orneHka. Toepema ["aycca-MapkoBa. OnieHka qucnepcuu
BO3MyIeHU. OnpeaeneHue T0BEpUTEIbHBIX HHTEPBATIOB IS KOA(G(ULIMEHTOB U PYHKITUH PETPECCHH.
OrneHka 3HaYMMOCTU MHOKECTBEHHOW PETPECCUU.

Tema 3. BpemeHHble psAbl M IPOrHO3MPOBAHME HAa OCHOBE MOJENEH BPEMEHHBIX PAJIOB.
CrannoHapHble BpEMEHHBIE Psiibl. ABTOKOPpEISIIMOHHAS (QYHKIMS. AHAJIUTUYECKOE BbIPAaBHUBAaHUE
BPEMEHHOTI'O psiia. ABTOPErpECCUOHHBIE MOJEIN U MOJENN CKONb3slled cpenneld. IIporaosuposanue
Ha OCHOBE MOJIEJIEN BPEMEHHBIX PSAIOB.

Tema 4. O60011eHHas JIMHEeHast MoJieNb. [ eTepoCcKeTaCTUYHOCTh U aBTOKOPPEIISALIUS OCTATKOB.
O06o0OmieHHass ~ JnuHENHass ~ MOJeNb  MHOXECTBEHHOW  perpeccuu.  ['eTepockeaacTHYHOCTh
IPOCTPAHCTBEHHON BBIOOPKU. TecThl Ha reTepOCKEJaCTUYHOCTh. Y CTpaHEHHE reTepOCKEJaCTUYHOCTH.
TecTbl Ha HaJM4KE aBTOKOPPENALUU. ABTOPErPECCHOHHAs MOJIENb IEPBOTO MOPSAKA.

Tema 5. PerpeccrnonHble TUHAMUYECKHE MOJENH. MeTol MHCTPYMEHTAIbHBIX IEPEMEHHBIX.
OuenuBanue Mojiesel ¢ pacpeeneHHbIME JaramMu. OT1ieHUBaHUE MOJIEEH C JIarOBBIMU IEPEMEHHBIMH.
Meton MakCMMaabHOTO NMPaBAONOA00MS. ABTOKOPPENALUS OMMOOK B MOJIENSAX CO CTOXaCTUYECKUMHU
perpeccopamu. HecrtanimonapHsle BDEMEHHBIE PsIIbL.

Tema 6. Cuctembl OJHOBPEMEHHBIX ypaBHEHUN. Mozens cripoca U npeioxkenus. KocBeHHbIN
METOJI HAaUMEHBIIUX KBaJApaToB. MeToJ WHCTPYMEHTAJIbHBIX NEPEMEHHBIX. TpexuiaroBblii MeTO.
HAaUMEHBIINX KBAaJPaTOB. DKOHOMUYECKH 3HAYMMbIE CUCTEMbI OJJHOBPEMEHHBIX YPaBHEHUIA.
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