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HOACHUTEJBHAA 3AIIUCKA

JucuuninHa «IKOHOMETpHKA I»  wusyuaer METOIUKHU MIOCTPOEHUSI
SKOHOMETPUYECKUX  MOJIEJI€ Ha OCHOBE BpPEMEHHBIX  PANOB, MPOBEICHUS
SKOHOMETPUYECKOTO aHaJIN3a, COCTOAIIEr0 B JUArHOCTUKE MOJIENEN; METOJIUKY
pa3pabOTKHU MPOTHO30B, OCHOBAHHBIX HA YKOHOMETPHUYECKHX MOJIEIAX. AKIIEHT B Kypce
JIeaeTcsl Ha COACp)KATeIbHOM CMbICIe (aKTOB, METOJOB U TOJXOJOB aHalu3a
BPEMEHHBIX pPSJOB — BAXKHEWILErOo paszzeiia dKOHOMETPUYECKOM HAayKHh, OJHOr0 W3
HanOoJiee TPYAHBIX €€ Pa3leioB, KOTOPOMY VYIACISETCS O4YeHb OONBIIIOC BHUMAHHE B
o0pa3oBaTeNbHBIX IMpOTrpaMMax BEAYIIMX MHUPOBBIX YHHUBEPCHUTETOB. Matepuan Kypca
HETOCPEJACTBEHHO CBA3aH C OMIMUPUYECKUM AHAIM30M PEAIbHBIX AKOHOMUYECKUX
srieHnid. Kypc HareneH Ha mMoJaroToBKY BBICOKOKBATU()UIIMPOBAHHBIX MCCIIEIOBATEIICH -
AQHAIMTHKOB, YCBOMBIIUX TCOPETUUCCKHWE 3HAHHWS WM TPAKTHYCCKHUE HABBIKH, TITyOOKO
OBJIQJIEBIIMX COBPEMEHHON TEXHUKOW 3KOHOMETPUYECKOIO aHAJIN3A.

I]enwy nipeniogaBaHus AU CHUIUIMHBI 3aKJI0YAETCS B YINTYOJICHUH 3HAHUM CTYJCHTOB B
obnacTu crenupUUeCKUX METOJOB HSKOHOMETPHUYECKOrO0 aHajn3a HSKOHOMHYECKHX
SBJICHUH M TIporeccoB, (OPMUPOBAHWM HABBIKOB IIOCTPOCHHUS M HCIIOJIb30BaHUS
SKOHOMETPUUYECKUX MOJEJIECH MO pEalbHbIM JIaHHBIM C T[OMOIIBIO CTaHAAPTHOTO
AKOHOMETPUUYECKOTO MPOrpaMMHOTO 00ecIey eHHUS.

JI1d pemennst mocTaBJIE€HHOW LEIN ONPEASTEHBI CIEAYIOIINE 3a0auu.

e hopMUpOBaHUE 3HAHWI CTYJIEHTOB B O0JACTH COBPEMEHHBIX SKOHOMETPHYECKUX
METO/IOB, B YaCTHOCTHU METOJIOJIOTUM aHaJIM3a BPEMEHHBIX PSAJIOB U IPOTHO3UPOBAHUS,

e 00y4eHHE CTYJEHTOB HCIIOJIb30BAHUIO MPAKTUUYECKU SKOHOMETPUUECKUX METOJIOB
U Mojeliel B KOHKPETHBIX OOJACTAX M pa3jieliax IKOHOMUYECKUX HCCIIEeIOBaHUN Ha
OCHOBE HCHOJIb30BAaHUSI COBPEMEHHBIX CTATUCTUYECKUX U IKOHOMETPUUYECKHUX METOJIOB U
BBIYUCIIUTEIIbHON TEXHUKH.

B pe3ynbTare n3yueHust CTyI€HTbI I0JIKHbI 3HANb '

® COBPEMEHHBIE TMOJXOJIBI B 3KOHOMETPUYECKOM MOJACIMPOBAHUH, AHAIU3E U
MIPOTHO3UPOBAHNH;

® OTCUSCTBCHHBIM M 3apyOC)KHBIN OMBIT aHAIW3a W MOJICIUPOBAHUS Ha OCHOBE
SKOHOMETPHUUYECKUX METOJIOB U MOJEIIEH;

® 0COOCHHOCTH MPUMEHEHHS T€X WM MHBIX THUIIOB SKOHOMETPHUUECKUX MOJENeH B
KOHKPETHBIX 00JacTsAX (BKJIOYas MHUKPO- U MAKPOAIKOHOMHKY, BHEIIHETOPTOBYIO
JESTEILHOCTD U JICHS)KHO-KPEIUTHYIO chepy);

e crielU(UKY TIOCTPOCHUSI SKOHOMETPUUYECKHUX MOJeNel 10 BPEMEHHBIM psaaM Hu
MTaHEIbHBIM JIAHHBIM;

® COBPEMEHHBIE IKOHOMETPUUYECKHE MAKETHI MPUKIAAHBIX IPOTPAMM.

B pe3ynbrare n3ydeHus CTyJIECHTBI JOJKHBI yMents.

® [IPUMEHATh TEOPETUYECKUE 3HAHUSA TIPU MPOBEJICHUH aHAIW3a U TPOTHO3UPOB aHUS
AKOHOMHUYECKHUX MPOIECCOB;

® BLIOMpPATh  COOTBETCTBYIOIIME OSKOHOMETPHYECKHME METOABbl I aHajau3a
KOHKPETHBIX MUKPO U MAKPOIKOHOMHUYECKUX MPOLIECCOB U SABJIECHUN;

® CTPOUTH PA3IUYHBIE BUJIBI 3KOHOMETPUUYECKUX MOJEIEH Ha OCHOBE BPEMEHHBIX
PAIOB Y MMaHEJIbHBIX JaHHBIX;



® [IPOBOJIUTH OILICHKY 3HAYUMOCTH OTJEIbHBIX TMapaMeTpoOB M MOJECIHU B IIEJIOM, a
TaK)K€ HUX HHTEPHNPETALMIO U BBISIBISATh U YCTPAHSATh B DKOHOMETPUUYECKUX MOIEIAX
uckaxaromue 3G eKTsI;

epemiaTh AKOHOMUYECKME M HKOHOMETPUYECKHE 3a/Jaud MaTeMaTH4YeCKUMU
METOJaMHU C HCMOJb30BaHUEM KOMIBIOTEPHBIX M MPOTPAMMHBIX CPEJICTB MO PeaTbHBIM
JTAHHBIM.

B pesynbrare nuzyuenus ydeOHON JUCIUIUIMHBI CTYACHTHI JIOJKHBI BJAAETh'

® OCHOBHBIMU IIprieMaMu 00pabOTKM CTaTUCTUYECKHUX JAHHBIX;

® METOJJAMU AHAJTUTUYECKOTO W YHCIEHHOTO pPEUICHUS JKOHOMETPUYECKUX H
HPKOHOMHMKO-MAaTeMaTHUECKUX 3aj1ay.

CtpykTypa yueOHOM TporpaMMbl U1 METOJMKA MIPENOIaBaHUs y4eOHON TUCIUTUIUHBI
VUUTBIBAIOT HOBBIE PE3YNbTAThl SKOHOMUYECKUX HCCIENOBAHUN W  TMOCIEIHHUE
JOCTUKEHUS B OOJACTM HSKOHOMHUKH, OPUEHTHPYS OOyYaroluxcsi Ha MpuoOpeTeHue
COOTBETCTBYIOIIUX MPOPECCUOHATBHBIX KOMITETEH Ui

e AK-1. YMeTp npuMeHsATh 0a30Bbl€ HAYYHO-TEOPETUUECKUE 3HAHMS JUISl PEIICHHUS
TEOPETUUECKUX U MPAKTUYECKUX 3a/1ay;

e AK-2. Bnanerb CUCTEMHBIM M CPAaBHUTEIbHBIM aHATU30M;

¢ AK-3. Bnanersp ucciienoBaTenbCKUMHU HABbIKAMU;

o CJIK-3. O6nanath criocoOOHOCTHIO K MEXIMYHOCTHBIM KOMMYHUKAIUSIM;

o¢CJIK-6. YMeTh paboTarh B KOMaHJIE,

o[IK-3. IlpumeHsATH METOJBI MATEMATHMUYECKOrO aHaliu3a W MOJACIUPOBAHUS,
TEOPETUUECKOTO U IKCIEPUMEHTAIIBHOTO UCCIEAOBAHUS B 9KOHOMHUKE;

o[IK-5. Bnagerb COBpEMEHHBIMH METOAAMH MAaTEMATHUYECKOTO MOJEIUPOBAHUS
CUCTEM U TPOLIECCOB, Y4aCTBOBATH B MCCIIENIOBAHUSIX U Pa3pabOTKE HOBBIX METOJIOB U
TEXHOJIOTHM;

o[IK-9. [IIpoBOoauTH, KOMIUICGKCHBIM OSKOHOMHYECKMA aHaJIU3 BCEX BHUJOB
JESTENIbHOCTH OPTaHU3aIluu U pa3padbaTeiBaTh MephI 10 ()P EKTUBHOMY HCIIOTH30BAHHUIO
pECypcoB, TMPOU3BOJCTBEHHBIX MOIIHOCTEH C 1EJIbI0 MOBBIMIEHUS 3((PEKTUBHOCTU
MIPOU3BO/ICTBEHHO-XO3SIICTBEHHOM JCSTEILHOCTH;

o[IK-18. CucremaTm3upoBaTh  CTAaTUCTUYECKHE MaTEpHAIBl IO  TPYAY,
XapaKTEePU3YyIOIINe

®KOJIMYECTBEHHbIE U KAueCTBEHHBbIEC IIOKAa3aTenu JESTEIbHOCTH OpTaHU3alluu
(mpeanpusTHS) ¥ €ro Mopa3IeiICHUH;

o[IK-21. TIpoBOAWTH OINEpPAaTUBHBIA HKOHOMUYECKHMN aHaIU3 XOJla BBITIOJIHEHUS
IJIAHOBBIX 3aJaHUNl W MEPONPUATUN 10 UCIOJIB30BAHUIO PE3EPBOB TOBBIIICHUS
3G (HEKTUBHOCTH MTPOU3BOICTBEHHO-X035UCTBEHHOM IEATEILHOCTH,

o[IK-26. IlpoBomuTh wuCCIEIOBaHHS B OO0JACTH METOJOJIOTHM MW METOIUKH
MJTAaHUPOBAHUS, TPYJIOBBIX nokasaresnei u aHanmsa PE3yNIbTATOB
IPOM3BOICTBEHHOXO3IMCTBEHHON JIEATEILHOCTH OpraHu3auu (MpeAnpusaTUs) U ero
CTPYKTYPHBIX TOJIpa3/IeJICHH;

o[IK-27. O60CHOBBIBATh CUCTEMY TIOKA3aTENEH U METOMbI OIICHKA SYKOHOMHUYECKOU
3 PEKTUBHOCTH (PYHKIIMOHUPOBAHUS OpraHu3anuu (MPeANpHUsITHS), OTACIbHBIX BHIOB
JESTETbHOCTU U CTPYKTYPHBIX MOJIpa3ieCHUM.

ba3oBbIMU AMCHUIUIMHAMHM IS W3Y4YEHUS AUCHUIUIUHBI «OkoHoMerpuka 1l»
ABISIIOTCA: «CTaTUCTUKAY, « IKOHOMETpUKA 1 DMM».



Jucuunnuaa «9xkoHoMmeTpuka [[» OTHOCUTCS K HHUKITY JUCHUIUIMH CIIEHAATA3 AU,

Pacripenenenue oOmmx W ayauTOpPHBIX YacoB MO cemecTpam. JlucrurimHa
«OxoHoMeTpuka I» mist 7HEBHOM (GOpPMBI MOTYUEHHUS BBICIIIEr0 00pa30BaHMs YUTACTCS B
7 cemecTpe: odmee koaudecTBo 4acoB 116, aymuropuerx yacoB 58 — 30 u jekmuu, 10
npakTHueckue 3aHATus, 16 u mabGopatopHbie paboThl, 2 4 OTBOAUTCS Ha YMPABISIEMYIO
CaMOCTOSITENbHYIO paboTy. PopMa TeKyIilel aTTeCTalluu: YK3aMeH B / CEMECTpE.



COIAEP KAHUE YYHEBHOI'O MATEPHAJIA
Paznen |. Moaeian u MeToIbl aHAJIN32 BPEeMEHHbIX PsiJIOB

Tema 1.1 Cayuaiinbie npoueccol. [loHsiTHe CTAIMOHAPHOCTH BPEMEHHOT 0 Psijia.

CrnydaiiHble TPOLECCHl, XapaKTEPUCTHUKH CIY4alHBIX MPOLECCOB, pPAa3IUYUs B
MOHSATHUSAX CTAIMOHAPHOCTH BPEMEHHOTO psAJa: CTAllMOHAPHOCTh B IIMPOKOM U B Y3KOM
cMmbicne. HecranmoHnapHble BPEMEHHBIE Psiibl, BPEMEHHBIE PAJbl CO CTOXACTUYECKUM U
JETEPMUHUPOBAHHBIM TPEHIIOM. |S-psanbl, DS-pssbi.

Tema 1.2 IIpouecchbl «eAMHUYHOTO KOPHS».

Ornpenenenne npoueccoB «EIUHUIHOTO KOpHs». IIpumepsl Mmoaenell BpeMEHHBIX
PAIOB, TOPOXKIAEMBIX MPOILIECCAMH «EAUHUYHOTO KOpHs». [Ipobrema TectrpoBaHuUs
NPOIIECCOB «EAMHUYIHOTO KOpHs». Tecthl Juku—®ymiepa (DF), paciiupeHHbIH TecT
Nuku-®dymaepa (ADF), Tect ®ummurca-Ileppona (PP), Tect KstkoBckoro-®duuica-
Imuara-1uaa (KPSS).

Tema 1.3 KounTerpauus 1 MexaHu3M KOpPpPeKIUH OMIUOOK.

[Ipo6niema WCHONB30BAaHUSI HECTAIIMOHAPHBIX BPEMEHHBIX PSAJIOB B (aKTOPHBIX
PErPECCUOHHBIX MOJAECIIAX.

[lonsiTie O KOWMHTErpalMd BPEMEHHBIX PSJIOB M MEXaHU3ME KOPPEKIMU OUIMOOK.
JByxmiaroBas mnpoueaypa I['paliHkepa-OHINIA TO MPOBEPKE KOUHTErpaluu JIBYX
BpeMeHHbIX psamoB. CRDW-tect. Tloctpoenne monenu koppekunuu omubok (ECM) c
MOMOIIBIO0 oAX0a DHrna—I perHmkepa.

Tema 1.4 Criia:xkuBaHue M aHAJIMTUYECKOE BLIDABHUBAHNE BPEMEHHBIX PS/I0B.
BbiaesieHne KOMIIOHEHT BPEMEHHOI 0 psiia.

CrnaxvBaHHMEe W  AHAJIUTUYECKOE  BBIPDABHUBAHWE  BPEMEHHBIX  PSAJIOB.
[IporHo3upoBaHMEe HAa OCHOBE BPEMEHHBIX PSAIOB. DKCIIOHCHIMAIBHOE CIIaXKWBAHHUE,
METO/JT CKOJIB3SIIIETO CPEAHETO. ANANITUBHBIE MOJIEIIM IPOTHO3UPOBAHMUSL.

3ajmaun SKOHOMETPUYECKOTO MCCIENOBaHUSI BPEMEHHBIX pANOB. Breiaenenue
JETEPMUHUPOBAHHOM, CE30HHOW, IMKINYECKOM H  CTOXACTUYECKOW KOMIIOHEHT
BPEMEHHOTO psifia. AJIUTUBHAS U MYJIbTUIUIMKATUBHAS MOJIETU PA3JIOAKEHUSI BPEMEHHBIX
psanoB Ha kKommoHeHThl. PunbTp Xompuka-Ilpeckorra. Merom TRAMO/SEATS co
BCTPOCHHBIMU ITPOLIEAYPAMH.

Paznen |l. MoaeiupoBaHue CTAIIMOHAPHBIX M HECTAIIHOHAPHBIX BPeMEHHBIX
PAIOB.

Tema 2.1 Onpenesienue u cBoiicTBa Mojeau aproperpeccud AR(p). Onpenesienune u
CBOMCTBO 00pPaTUMOCTH MOJIeJIN CKOJIb3Miero cpeaaero MA(q).

CrauvoHapHBI BPEMEHHOM PsIi U €T0 XApPAKTEPUCTUKU. ABTOKOPPEISIUOHHAS
(ACF) u vactuas aBtokoppensiuuonaas (PACF) ¢yHKIMH cTallMOHAPHOTO BPEMEHHOTO
psna, kKoppenorpammbl. Jlaromeiii omepatop. Jloka3zaTreiabCTBO CTallMOHAPHOCTU U
oOparumoctu. Moaens AR(1) u ee xapakrepuctuku. OnpenesneHye 1 CBOWCTBa MOJENIH
aBToperpeccun AR(p). BriBoa xapaktepuctuueckoro ypaBHenus: st AR(p). Mogaens
AR(1) u ee xapakTepUCTUKHU.

MonenupoBanue npouecca ckoibasiero cpennero MA(q). Ilpumenenne ycnoBus
obpatumoctu kK MA(q). Moaens MA(1) u ee xapakTepuCTUKHU.

Tema 2.2 Cmemannbie npoueccbl ARMA(p,q) u ARIMA(p,Lq).



Monens ARMA(p,q): CBOMCTBa CTallMOHAPHOCTH MU OOpaTUMOCTH. MeToibl
noctpoenusi U tectupoBanus mojener ARMA. Mudopmannonusie kputepun Akaike
(AIC) u IlIBapua (BIC). Cratuctuka JIptonra-bokca (LB). IIporno3upoBanue Ha OCHOBE
mogeneit bokca-/[xenkunca ARMA. MonenupoBaHre HWHTETPUPOBAHHBIX MPOIECCOB
aBToperpeccun — ckojb3smero cpeadero (ARIMA). OnenuBanue monenmu bokca-
Jlxenkunca B Bugae ARIMA(P,q). AHaiu3 TPEHIOB M CE30HHOCTH B paMKax MOJIEIH
bokca-J[>keHKnHCAa. YCTaHOBJIEHUE KayecTBa MOATOHKH MOJIEIM BPEMEHHBIX PSJIOB C
UCIoJIb30BaHNeM uHpopManmoHHbIX KputepueB Axaiike (AIC) u IlBapua (BIC).
[IporHo3upoBaHrue HECTAIMOHAPHBIX MPOILECCOB HA OCHOBE Mojenerd bokca-/[>keHKnHCca
ARIMA.

Tema 2.3 BpemeHHbIe psibI ¢ HECTAIIMOHAPHOI 1M CIIepCHeil.

TectupoBaHue ©  MOJCIMPOBAHUE BPEMEHHBIX PSJOB ¢  0€3yCIOBHOM
reTepOCKEIACTUYHOCTBIO. Mopenun BPEMEHHBIX j3:01(0): C YCIIOBHOM
reTepoCKeaCTUUHOCTRIO. [Ipu3Haku ycnoBHOM rerepockenactuyHoCcT. Onpeenenue u
ceorictBa moaened ARCH u GARCH. Iloctpoenne moneneit ARCH u GARCH. Tect
MHoxuTeneit Jlarpanxa qist ARCH.

Pazzen l11. Moaesn BpeMeHHBIX PSA/IOB HECKOJIbKHUX IepeMeHHbIX.

Tema 3.1 Cucrembl ogHOBpeMeHHbIX YpaBHeHuii (SSE).

Cucrembl onHoBpeMeHHbIX ypaBHeHui (SSE). Mopens SSE u ycnoBus ee
UACHTUPUIIUPYEMOCTU. MeTo bl oLieHnBaHus napaMeTpoB SSE.

CucreMbl HE3aBUCHUMBIX ypaBHEHHWH, PEKYpPCHBHBIE W OJOYHO-PEKYPCHUBHBIC
CUCTEMbI YPaBHECHUM.

Tema 3.2 Mojaesab BekTopHoii apToperpeccun (VAR).

Mopenb BekTopHOU aBTOoperpeccuu (VAR) u ee BEpOSITHOCTHO-CTATUCTUUYECKUE
xapaktepuctuku.  Cratuctudyeckoe  oneHuBaHue napamerpoB  VAR.  Ananmus
anekBaTHOCTH Monenu VAR (B ToM uucie Kputrepuil BbIOOpa MakCUMalIbHOW JITMHBI
jara, TECTUPOBAHUE MPOMYIIEHHBIX JaroB). @OYHKIMU OTKIMKA Ha UMITYJIbCHI.
[IpyunHHOCTE 110 [ 'peliHKepy. JeKoMno3unys TUCIepCui.

Bekropnas mopnens koppekuuu omubok (VECM). Ilonstue monenn VECM.
Tectbl panra kounrerpauuu. [Tocrpoenre VECM ¢ noMouisio npoueaypsbl HNoxancena.

Pa3nen IV. BBeneHue B JKOHOMETPHUYECKHUIT AHAIU3 aHEJIbHBIX JAHHbIX.

Tema 4.1. CraTu4eckue JIMHeHHbIE MO/IeJIU MaHEJbHbIX JAHHBIX.

O0630p mpobIeMaTUKy aHaM3a MAHEBHBIX JTaHHBIX. [IpenMyiecTBa u TPy IHOCTH
IpU  UCIHOJIb30BAHMM TaHEIbHBIX JaHHbIX. OImpeleieHne NaHENbHbIX JIaHHBIX,
NPEeUMYIIECTBA U OrpaHUYEHHUs MAaHEIbHBIX JaHHbIX. OO0benuHEHHas (MyJIUpOBaHHAs,
CKBO3HAas1) MOJICIIb.

Monens ¢ (QUKTUBHBIMHU TIepeMEeHHBIMH. JlomyreHuss Moaenu (PUKCHPOBAHHBIX
sabdekToB. BHyTpurpynmoBoe npeoOpa3zoBaHuE: IEHTPUPOBAHHWE OTHOCHUTEIHHO
rpynmnoBoro cpeasero. Oneparopsl “Between” u “Within”. Mojenb nepBbIX pa3HOCTEH.

Mogens co cayudaiiHeiMu  3ddektamu. CpaBHEHHE COCTOSITEIBHBIX U
3G (}EKTUBHBIX OIEHOK: IMOJOXKUTEIbHAS OMPEACTCHHOCTh PA3HUIIBI KOBAPUAIIMOHHBIX
MaTpHII OLEHOK (PUKCUPOBAHHBIX U CIy4alHBIX 2PPEKTOB; TECT XaycMaHa.

Tema 4.2. JIlunaMuvecKue JMHEHHbIE MO/ MaHEJIbHBIX TaHHBIX.



TecTbl «EAMHUYHOTO KOPHSA» B Cllydyae TMaHEIbHBIX JaHHBIX, C OOIUM U
WHIMBHIyadbHBIM mponeccamu. Tectol JleBuna-JIuma-Uy (Levin, Lin, Chu); Hwm-
[Mecapan-1Iun tect (Im, Pesaran, Shin); pacmupennsiii Tect Juku-®ymnepa-duinepa
(ADF-Fisher). Moaenp tuHaMU4eCKOM MaHEILHON perpeccuu.

Paznen V. IlpuMeHeHne JKOHOMETPUYECKHUX MO/IeJieil BpeMeHHbIX PS/I0B.

Tema 5.1. Moaesn B 1eHeKHO-KpPeAUTHOM cdepe.

Mopnenu B IeHEeKHO-KPEAUTHON cpepe, B TOM YHUCIIe MOJIENIN MPOIEHTHBIX CTaBOK,
BAJIIOTHOTO Kypca, TapreTUpoBaHus HMHQUISIMU U T.1. OTe4ecTBEHHBINM U 3apyOeKHbIN
OMBIT aHAJIU3a W TIOCTPOCHUS MOJENeH JIEHEeXXHO-KPEAUTHON cdepbl, MNpuUuMepbl
MOCTPOEHUS MOJIeNiel Ha pealibHbIX JaHHbIX PecnyOnnku benapycek.

Tema 5.2. Moaeiu BHENIHEIKOHOMHUY €CKUX CBSI3€IA.

Monenu BHEIIHESKOHOMHUYECKUX CBSI3€W, B TOM 4HUCJE OlleHKa 3(PPEeKTUBHOCTH
AKCIOPTHO-UMIIOPTHBIX onepanuii. OTEeUeCTBEHHBIM M 3apyOeXKHBIM OMBIT aHadu3a U
MTOCTPOEHUS MOJENEN BHEUIHEOIKOHOMMUYECKUX CBSA3EH, MPUMEPHI MTOCTPOEHUS MOEIEH
Ha pealbHBIX JaHHBIX Pecnyonuku benapyce.

Tema 5.3. Makpo3koHOMHYECKHE MOIEJIH U MO/I€JTH IKOHOMUYECKOT 0 pocTa.

MakpOs’KOHOMHUYECKHAE MOJCIH U MOJEIN 3KOHOMHYECKOTO POCTAa, B TOM YHUCIIE
MaKpOAKOHOMUYECKHE TPOU3BOJICTBEHHbIE (GyHKIMHA. OTEUEeCTBEHHBI U 3apyOeKHBIN
ONBIT aHaJIW3a M MOCTPOEHUSI MOJIEIEd SKOHOMUYECKOIO POCTa, MPUMEPHI MOCTPOECHUS
MOJIeNiel Ha pealibHbIX JaHHbIX PecniyOnuku bemnapychk.

Tema 5.4. Moaean conuajibHO-IKOHOMHYECKUX MPOLECCOB.

Mogenu COLUMaANBbHO-3KOHOMUYECKUX IPOLIECCOB, B TOM 4YHUCIE MOJEIH
3apabOTHOM TUIATHI, 3aHATOCTH, MPOJOJIKHUTEIBHOCTU XKU3HU U T.NI. OTEUECTBEHHBIN U
3apyO€KHBIM OMNBIT aHallu3a U TMOCTPOCHUS MOJENeH COUUATbHO-2KOHOMUYECKUX
MPOIIECCOB, TPUMEPHI TOCTPOCHHS MOJENe Ha pealbHBIX JaHHBIX PecnmyOnuku
benapycs.
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1.2 | Ilpormecchl «eAMHUIHOTO KOPHS. 2 - - 2 - -

1.2.1 | Onpenenenue NporeccoB 2 - - - - -
«CTMHUIHOTO KOPHSY.

1.2.2 | TectupoBaHue NpoIeCCcOB - - - 2 - - | Ompoc,
«eTMHUYHOTO KOPHS» B TTaKeTax OTYETHI
Eviews u Gretl. 110

pEIICHHUIO
3a7a4.
1.3 | KouHTterpamus u MexaHu3M 2 2 - 2 - -
KOPPEKIUHU OIHOO0K.

1.3.1 | Moaenu HecTallMOHAPHBIX 2 - - - - -
BpeMEHHBIX psiioB. KonnTterpamms u
MEXaHN3M KOPPEKIINHU OIHOOK.

1.3.2 | Moaenb KOMHTErpallui U MEeXaHNU3M - 2 - - - - | Onpoc,
KOPPEKITUU OIIHOOK. OTYETHI

10
peIIeHUI0
3a7a4.

1.3.3 | Ouenka Mozeneil HecTalMOHAPHBIX - - - 2 - - | Ompoc,
BPEMCHHBIX PSIOB B ITakeTax Eviews OTYETHI
u Gretl. 10

PEIICHHUIO
3a/1ad4.
1.4 | CrnaxxuBaHHWE U aHATUTHIECKOC - - - 2 - - | Onpoc,
BBIpaBHHUBAHUE BPEMEHHBIX PSAIOB. OTYETHI
Brinenenne KOMIOHEHT BPEMEHHOTO 110
psna. pEIICHHUTO
3a7a4.




2

MoaeaupoBaHue CTAMOHAPHBIX U
HECTAUMOHAPHBIX BPEMEHHbIX
PAIOB.

2.1

JlunaMuueckue MOJIeIu BPEMEHHBIX
PSIOB.

211

OrnpezeneHue U CBOKMCTBA MOJIENU
aBroperpeccun AR(p).

2.1.2

OrnpeseneHue U CBOWCTBO
00paTUMOCTH MOJIETTU CKOJIB3SIIEr0
cpeanero MA(q).

2.1.3

CBoiicTBa CTallMOHAPHOCTHU U

obparumoctu moaeneit AR(p) u
MA(q).

Ormpoc,
OTYETHI
10
PEIICHUTO
3aJ1a4.

2.2

CwMellaHablie IMpOLCCChI
ARMA(p,q) 1 ARIMA(p, 1,q).

2.2.1

CMellIaHHBIN TIpoIIece
ARMA(p,q): cBoiicTBa
CTallMOHAPHOCTHU U
oOparumoctu. MonenupoBanue
WHTETPUPOBAHHBIX TIPOIIECCOB
aBToperpeccun (ARIMA).

2.2.2

MeToapl TOCTPOEHUS U
tectupoBanus mojaeneit ARMA
(ARIMA) Ha ocHOBE moaX0/1a
bokca-/[>keHKnHCa B makeTax
Eviews u Gretl.

Ompoc,

2.2.3

[IporHo3upoBaHue Ha OCHOBE

moneneii ARMA (ARIMA) B
nakerax Eviews u Gretl.

Otyer o
PEIICHUIO
3a7a4.

2.3

BpeMmennsie psiapl ¢
HECTAlMOHAPHOM U CIIEPCUEN.

Ompoc.

ITocTpoenue n anaaus
MHOI'OMEpPHBIX
IKOHOMETPHYECKHX MO/ eIeH.

3.1

Cucrembl 0OTHOBPEMEHHBIX
ypaBHeHut (SSE).

3.1.1

Mognens SSE: ycnoBus
UACHTH(PUITUPYEMOCTH, METO,TBI
OTICHWBAHUSI.

3.1.2

[IpoBepka uIeHTHGUIIUPYEMOCTH U
OIICHKa MmapaMeTpoB Mojienu SSE.

Ompoc,
pEIICHHE
3ajad.




1 2 3 4 6 9
3.2 | Mopenb BEKTOPHOH aBTOPETPECCUU 2 2 2
(VAR).
3.2.1 | OnpeneneHue U BEpOSITHOCTHO- 2 - -
CTaTHUCTHYECKHUE XapaKTePUCTUKH
MOJIEJIM BEKTOPHON aBTOPETPECCHUM.

3.2.2 | Oueuka VAR-Mozemneli B makere - - 2 Ompoc,
Eviews, mpoBepka acKBaTHOCTH 1 OTYETHI
WHTEPIIPETAIUS PE3YIIbTATOB. 110

PEIICHUIO
3a7a4.

3.2.3 | [lpumenenne VAR-monenet nms - 2 - Ompoc,
aHaJIM3a W MPOTHO3UPOBAHUS CHCTEM OTYETHI
B3aMMOCBSI3aHHBIX BPEMECHHBIX 10
PAIOB. pelIeHnto

3a7a4.
4. | BBeaeHue B JKOHOMETPUYECKHU I 4 2 4
aHAJIN3 NaHeJbHBIX JAHHbIX.
4.1 | CtaTnuecKkue JUHENHBIE MOIEIN 2 2 2
[MaHEIbLHBIX TaHHBIX.
4.1.1 | Cratuueckue JIMHEHHBIE MOJIEIIN 2 - -
IMaHEIbHBIX TaHHBIX.

4.1.2 | Onenka cTaTHYECKUX JIMHEHHBIX - - 2 Ormpoc,
MOJeIeH aHEeJIbHBIX JaHHBIX B OTYETHI
nakete Eviews, nposepka 1o
aJICKBaTHOCTH M BBIOOD BHJIA pEIISHUIO
2 dexToB. 3a/1a4.

4.1.3 | IlpumeHeHue Mozene naHeabHbIX - 2 - Omnpoc,
JAHHBIX IS aHAJIM3a B3aUMOCBS3€M OTYETHI
Y IIPOTHO3MPOBAHMS BPEMEHHBIX 10
PSAI0B SKOHOMHYECKHX TTOKa3aTelei. pelIeHnto

3a7a4.
4.2 | JlnHaMHYEeCKHE JIMHEHHBIC MOICIIH 2 - 2
[MaHEJIbHBIX JaHHBIX.
4.2.1 | Tectsl Ha MaHEIbHBIE «KEAUHUYHBIE 2 - -
KOpHW». DKOHOMETPHUCCKUH aHaIIN3
JTAHAMHWYECKUX JTUHEHHBIX MOJIEIEi
[MaHEJIbHBIX JaHHBIX.

4.2.2 | TectupoBaHUE «ETUHUYHBIX - - 2 Ompoc,
KOPHE#», TOCTPOCHUE OTYETHI
JTUHAMUYECKUX MOJIEIEH B CIIydae 10
[MaHEJIbHBIX JAaHHBIX B AKETE peIIeHnI0
Eviews. 3aJ1a4.

10




1 2 3 4 6 9
5. | [IpumeHeHHE IKOHOMETPHYECKUX 8 - -
MoJieJieii BpeMeHHBIX PS/I0B.
5.1 | Moaenu B IeHEKHO-KPEAUTHOM 2 - - Ob6cyxme
chepe. HUE
TIPOCKTOB.
5.2 | Moaenu BHEITHEAKOHOMUYECKUX 2 - - O6cyxe
CBSI3EH. HHE
TIPOCKTOB.
5.3 | MakposKOHOMUYECKHUE MOJIETH U 2 - - O6cyxe
MOJIETT YIKOHOMHUYECKOTO POCTa. HHE
IIPOCKTOB.
5.4 | Moxaenu couaibHO- 2 - - O6cyxe
AKOHOMUYECKUX TIPOIIECCOB. HHE
TTPOCKTOB.
Hroro: 116 30 | 10 16
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NHOOPMALINOHHO-METOINYECKASA YACTD

IlepeyeHb OCHOBHOM U JONMOJHUTEIbHOU JIUTEPATYPbI
OcHnoeénasn numepamypa

1. AuBazan C.A., Mxurapsa B.C. Ilpukmnangnas cratuctuka. OCHOBBI
sKOHOMeTpuku, ToMm 1. M.: KOHUTH, 2002.

2. Aiiazsin C.A. Ilpuknaanas cratuctuka. OCHOBBI SKOHOMETPUKH, TOM. 2. M.:
FOHUTH, 2002.

3. Hoyreptu K. Benenue B skonomerpuky. M.: UTHOPA-M, 2009. — 465c¢.

4. Enuceea N.U. Dxonomerpuka. M.: FOpaiit, 2014. — 449c.

5. EmuceeBa, .M. DxoHoMeTpuka: yaeOHUK, 2-¢ nu3f. nepepad. u mom. / [lox pen.
N.W. EnuceeBoii. — 2-e u3z. nepepad. u pon. — M.: ®unance u cratuctuka, 2005. —
344c.

6. [lpaktukym mo skonomerpuke (+CD): yue6. mocobue / N.W. Enuceesa, C.B.
Kypeimesa, HM. Topneenxko u np.; moxn. pea. M.UWU. EmmceeBoit. — 2-e m3n.,
nepepal. u mon. — M.: ®uHaHch U cratuctrka, 2008. — 344 c.

7. Marnyc S.P., KateimieB ILK., Ilepecenxuii A.A. DxoHoMmerpuka. HauanbHbIii
kypc. — 3. 8, ucnp. — M.: leno, 2007. — 504 c.

8. Marnyc f.P., Kateimes I1.K., I[Tepecenkuit A.A. COopHUK 3a/1a4 K HaYaIbHOMY
Kypcy 3koHoMmeTpuku. — M3a. 4, uctp. - M., Jleno, 2007. . — 368 c.

9. ParnukoBa, T. A., ®ypmano K. K. AHanu3 maHeNbHBIX JAHHBIX M JaHHBIX O
JUIUTENbHOCTH cocTossHuiM [Tekct]: yue0. mocooue / T. A. ParnuxoBa, K. K.
@®ypmanoB ; Hau. uccnen. yH-T «Bpicmas mkona 3koHOMUKM». — M. : U3n. nom
Briciiei mkomasl skoHomuku, 2014, — 373 c.

10. Xapun HO.C., Mamorun B.M., Xapun A. . DkxoHoMeTpuyeckoe
MOJENUPOBAHUE. MaH.: BI'Y, 2003.
http://mww.fpmi.bsu.by/ImgFpmi/Cache/34413.pdf

11. Xapun 0. C. Maremaruueckue U KOMIIbIOTEPHBIE OCHOBBI CTaTHUCTUYECKOTO
aHaM3a JaHHBIX U MojenupoBaHus : yued. mocoowe / 1O. C. Xapun, B. M.
Mamnrorus, M. C. AGpamoBHY. - MH : bI'Y, 2008.
http://mww.fpmi.bsu.by/ImgFpmi/Cache/35363.pdf

Jononnumenvnan aumepamypa

1. 3amkoB O.0. DKOHOMETPUYECKHE METOAbl B MaKPOIKOHOMUYECKOM aHAJIMU3E:
Kypc nexmuit. M.: I'Y-BIIID, 2001.

2. Enders W. Applied Econometric Time Series. New York: John Wiley and Sons,
1995.

3. Greene W. Econometric Analysis. Macmillan Publishing Company, N.Y., 1993.
4. Griffiths W. E. at al. Learning and practicing econometrics. New York: John
Wiley and Sons, 1993.

5. Gujarati N. Damodar: Basic Econometrics, 5th ed, McGraw Hill Higher
Education, 2009.
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http://www.fpmi.bsu.by/ImgFpmi/Cache/34413.pdf
http://www.fpmi.bsu.by/ImgFpmi/Cache/35363.pdf

Ilepeuenv nepuoouyeckux uz0anuil u UHGOPMAYUOHHBIX PECYPCO8

Iepuoauveckue U3IaHUA:
. Benopycckuii sxkoHOoMHuueckui sxypHain http://bem.bseu.by/rus/archive/index.html
. bankoBckuii BectHuk http://www.nbrb.by/bv/arch.asp
. Bonipocs! sxoHoMuKu http://www.vopreco.ru/rus/archive.html
. KBanTuis http://quantile.ru/
. DKOBECT (IKOHOMHUYECKUN BECTHUK)
http://mars.arbicon.ru/?mdl=journal_info&id_journal=15439
. DxoHoMHMKa H yrpasieHue http://elibrary.miu.by/journals!/item.eiup.html
7. DKOHOMHKA, MOJICIMPOBAHKE, POTHO3UPOBAHUE
OxoHomuueckuit  Owmterens  (HaydHo  wmcciiemoBarenbckuid  SKOHOMHYECKUH
UHCTUTYT) http://www.economy.gov.by/ru/niei/niei-econbul/niei-eb-soderyanie

O b wWwN -

(op}

HNudopmannoHHbIe pecypchl

Yuebnbie MaTepualinl 1o Kypcy http://economy.bsu.by/?page id=1743

B kauecTBe JaHHBIX MOTYT HCIIOJb30BaThCA  CTATUCTUYECKHE JIaHHBIE,
MIPE/ICTABIICHHBIE B CTATUCTUYECKUX COOPHUKAX U OIOJIIETEHSX, KaK B OyMa)KHOM, TaK U
B DJICKTPOHHOM BUJIE, HATIPUMED:

- bromierens 6ankoBckoit craructuku HanmonansHoro banka Pecniy6nuku benapych
HbPb
- baza nannbix u Cratucrtudyeckue cOOpHUKU HarmoHaIbHOTO CTaTUCTUYECKOTO
komuteTa Pecnyonuku benapych
- baspel mannbix Beemuproro 6anka Worldbank
- ba3wl manubIx Mexaynapoaaoro BamoTHoro ¢onna IMFE
- CTaTucTUYECKHE JaHHBIC CTATUCTHYECKOU ciyk0bl EBporneiickoro coroza EUROSTAT
- Ctatuctuueckue qaHuple OpraHu3aiui YdKOHOMUUYECKOTO COTPYTHUYECTBA U Pa3BUTHUS
OECD
- Cratuctnueckue nanusie Kondepenmuu OOH mo toprosne u paszsuturo UNCTAD
U Jpyrue 0a3bl JTaHHBIX, a TaK € pa3lielbl CTATUCTUKU 3apyOekHbIX OaHKOB U
MUHHUCTEPCTB, HAITMOHAIBHBIX KOMUTETOB CTATUCTUKU: IIEPEUYECHb.

B kayecTBe [aHHBIX MOXET HCIOJIb30BATHCS CONUAIBHO-IKOHOMHUYECKAS
CTATHCTHKA, ICTOUHUKAMH KOTOPOM, TOMUMO TMPEJACTABICHHBIX, MOT'YT BBICTYIATh
- ba3sl nanHbkIX BecemupHoit opranuzanuu 3apaBooxpanenus BO3
- CtarucTrueckue JaHHble MexnyHapoiHoi opranuzanuu tpyaa MOT

CnucoK KOMNbIOTEPHBIX MPOrpamMm
Eviews
retl

G)

1.
2.
3.

I;U‘
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http://bem.bseu.by/rus/archive/index.html
http://www.nbrb.by/bv/arch.asp
http://www.vopreco.ru/rus/archive.html
http://quantile.ru/
http://mars.arbicon.ru/?mdl=journal_info&id_journal=15439
http://elibrary.miu.by/journals!/item.eiup.html
http://www.economy.gov.by/ru/niei/niei-econbul/niei-eb-soderyanie
http://economy.bsu.by/?page_id=1743
http://www.nbrb.by/statistics/bulletin/
http://belstat.gov.by/ofitsialnaya-statistika/otrasli-statistiki/
http://belstat.gov.by/bgd/
http://data.worldbank.org/
http://www.imf.org/external/data.htm
http://epp.eurostat.ec.europa.eu/portal/page/portal/statistics/themes
http://www.oecd.org/statistics/
http://unctad.org/en/Pages/Statistics.aspx
http://belstat.gov.by/links/statsluzhby/
http://apps.who.int/gho/data/
http://www.ilo.org/global/statistics-and-databases/lang--en/index.htm
http://www.eviews.com/home.html
http://gretl.sourceforge.net/win32/
https://ru.wikipedia.org/wiki/R_(%D1%8F%D0%B7%D1%8B%D0%BA_%D0%BF%D1%80%D0%BE%D0%B3%D1%80%D0%B0%D0%BC%D0%BC%D0%B8%D1%80%D0%BE%D0%B2%D0%B0%D0%BD%D0%B8%D1%8F)

Mertoauueckue TpeOOBAHUS 110 OPraHU3ANMHU U BbITNIOJHEHUIO CAMOCTOSTEIbHOM
padoThI CTYICHTOB

CamocrosiTenbHas paboTa CTYJIEHTOB OpPraHM3yeTcsl JeKaHaTaMu, Kadeapamu,
IpenoJaBaTesiMu BY30B B COOTBETCTBHM C [lojioxkeHHEM O caMocCTOsATENbHOM padoTe
CTymeHTOB (KYpPCaHTOB, CIIyIIATeNeil), yTBepKACHHBIM MUHHCTPOM 00pa30BaHUS
Peciy6nmuku  benmapyce ot 6 ampens 2015 wu coorBerctBum ¢ IlojmokeHueM o
peritunarosoit cucreme bBI'Y Ne382-O/1 ot 18.08.2015.

Ilepeuens ucnonvzyemuvlx cpeocme OuAzZHOCMUKU
B npotiecce npenoaBanus AU CHUILIMHBI UCTIONB3YETCS IEPUOAUYECKUN U TEKYIUN

KOHTPOJIb 3HAHUH, a TAKXKE MPUMEHSIIOTCS ClIeYIomue GOopMbl TEKYIIIET0 KOHTPOJIS:

— OIPOCHI,

— OTYETHI MO aYAUTOPHBIM MPAKTUYECKUM YIPAKHEHUSAM C UX YCTHOM 3aIllUTOMH;

— OTYETHI MO JOMAITHUM MPAKTUYECKUM YIPAKHEHUSIM C UX YCTHOM 3alllUTOM;

— KOHTpOJIbHBIE PabOTHI,

— BbinosiHeHHe 3anaHuii u tectupoBanue B COIl «e-University» u B LMS Ha
dl.bsu.by

— MOPOBEJICHUE SKOHOMETPUYECKOTO HCCIECJIOBAHUS W TMPE3CHTAlUsl €ro B BHUJIE
MIPOCKTA,

— JK3aMEH.

B kauectBe rmaBHOUM (hOpMBI KOHTPOJISI YCBOEHHUS Kypca PEKOMEHyeTCs SK3aMEH
(8 dopme xommbrotepHoro Tectra B COIIl «e-University» wiu LMS Ha dl.bsu.by).
DK3aMeHaIMOHHBIN TecT mpoBoauTcs B LMS u coctout m3 25 3amaHuii, BKIIOYAOIIUX
TEOPETUUECKHUE BOMPOCHl M DKOHOMETPUYECKHE 3a7ayu. Bpemsi BbINOJHEHUS
AK3aMEHAITMOHHOTO TecTa — 60 MuH.

OrneHka 3HaHUN TIO U CHUTITUHE (POPMUPYETCS UCXOS U3 TEKYILEeH aTTECTAIlH C
Y4ETOM NOJIOKEHHS 0 peUTHHroBou cucreme bI'Y Ne382-O/] ot 18.08.2015. Ouenka no
JUCIUIUIMHE OMpEAeNIeTcsl UCXo/id U3 paboThl CTYJEHTAa B TEUEHHUE BCEro CEMecTpa U
OLICHKH 10 3K3aMEHAI[MOHHOMY TECTY:

Hror = 0,6 [Vsxk.p. +Y5xmpakT. + Y5xMPOEKT + MmoouipuTenbHbIie/mTpadHble O0amsl]| +
0,4 [px3ameH ]|

14



MPOTOKOJI COI'JIACOBAHUSA YUEBHOU ITPOT'PAMMBI YUPEKJIEHUS
BBICHIEI'O OBPA30OBAHUA

Hazpanue yueOHOI HasBanue [Ipennoxenns Pemenue, npunsaroe
JTUCIIATUTAHBI, Kadeapsl 00 M3MEHEHUSX B COACPKAHUU kadenpoi,
C KOTOpOH y4eOHOH MPOrpaMMBl pa3paboTaBiueit
Tpelyercs YUPEXKAECHUS BBICILIETO y4eOHYI0 porpaMmy
corjacoBaHUe o0Opa3oBaHUs 110 y4eOHOU (c ykazaHueMm JaThl U
JTUCLUILINHE HOMepa MPOTOKOJIA)
1 2 3 4
Cratuctuka AHaIUTUYECKOU HET N3smeHnenus He
SKOHOMHUKH U TpeOyroTCs, MPOTOKOJI
SKOHOMETPUKH Ne 9 «03» 06 2016r.
DKOHOMETpPUKA U AHaIUTUYECKOU HET N3meHenus He
OMM SKOHOMMKH U TpeOYIOTCS, MPOTOKOJT
SKOHOMETPUKH Ne 9 «03» 06 2016r.
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JONOJIHEHUSA U UBSMEHEHUS K YYEBHOM NIPOTPAMME
YYPEXJIEHHUS BBICHIEI'O OBPA3SOBAHUA
Ha 20 /20 y4eOHbIi roj

NoNo JlonoJIHEHUST 1 U3MEHEHUS OcHoBaHuE
/i

VYyebOHas nporpamma nepecMoTpeHa u oJ100peHa Ha 3acelaHuu Kadeapsl
AHAJIMTUYECKON YKOHOMUKHU ¥ SKOHOMETPUKH (TMIPOTOKOJT Ne oT 20

(na3BaHue Kadeapsl)

3aeayroniuii kadeapoit

J1.3.H., mpodeccop M.M. Kosanes
(oK Ch)

YTBEPX/IAIO

Jlexan QakynpTera

I.(b.-M.H., mpodeccop M.M. KoBasieB

(moruck)

1)
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