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Monens mnaproii nuHeitHOH perpeccuu. IlpuMeHeHHe MeToma HaMMEHBIIHX
KBaJIpaToB JUIsl OLlCHUBaHUs QyHKuuM perpeccu. Koadduument koppemsmuu Kak
XapaKTePUCTHKA TECHOTHI CBSI3U OOBACHAEMOH U 00BSICHSIIOIEN TepeMeHHbIX. CBOiicTBa
Kkoahuumenta koppensiuu. IIpuMeHeHne MeTO1a MAKCHMATBHOTO TIPABIONOA00US st
oneHMBaHus QyHKIMK perpeccud. CBOMCTBA OLEHOK MaKCHMMATBHOTO IIPABIOIONOOHS.
CBsi3b OLEHOK HAaMMEHbUIMX KBA[APaTOB M MaKCUMATBHOTO IIPaBIONOLO6HS.
Krnaccuyeckas HOpmanbHas —perpeccHoHHas Mojenb. Teopema ['aycca-Mapkoga.
VHTepBaibHOe OLCHMBAHHME 3HAYCHHH KOS(MOULMEHTOB DPErpecCHH, CpeJHEro H
MHIMBH/yaJIbHOrO 3HAYeHWs (YHKIHU PErpecCHH, IWCIEPCHM BO3MYIICHHH. AHAIM3
kagecrBa monenu. Kospdunment nerepmunarmu. IIpoBepka T'MIIOTE3 O 3HAYMMOCTH
Monenu mapHod perpeccun. Kputepuii ®@umepa-Cuenexopa. IlpoBepka rumores o
3HAYMMOCTH KO2()(PHUIIMEHTOB perpecCHy.

Monens MHOXKeCTBEHHOH NHHEHHON perpeccun. IlpuMeHeHme MeTONOB
HaNMEHbIIMX KBaZpaTOB ¥ MaKCUMAJIbHOTO NPAaBAONOA00US JUIsl OLEHUBAHKS (YHKIUN
perpeccnn. Koo(pdHUUMEHTHI MHOKECTBEHHOW pPerpecCHM M HUX HHTEpIPETaLsl.
CranpaptusupoBannblc  KodhdHIMEHTE perpeccun. KoshdHIMEHTbl 31aCTHYHOCTH.
VHTepBanbHOe OLECHMBAHME 3HAYeHHH KOO(M(OULMEHTOB pErpeccHH, CpeaHero u
MHJIMBUyalbHOTO 3HAYeHUs (QYHKLIHMU PErpecCHy, AWUCIEPCHU BO3MYINEHWH. AHaiu3
kagectBa Mozend. CKOPPeKTHpOBaHHBIA Kodd¢uuuent nerepmunanmu. OrleHka
3HAYUMOCTH YPaBHEHUS perpeccuu u KO3 GHUITUEHTOB perpeccum.
My ibTHKOIIMHEAPHOCTD U CIIOCOOBI ee yeTpaneHus. OG0OIEHHBIH METO HAUMEHbIIHX
KBaJIpaToB.

Cocrasisirolme BpeMEHHOTO psijia: TPEH/, HHTEPBEHIINS, IIUKITHYECKasi, CE30HHA,
Cly4aifHas KOMIIOHCHTBI. AJUIMTHBHAS M MyNbIUIMKATHBHAS MOJIEJH BPEMEHHOTO psia.
OTambl ¥ METOABl aHATM3a BPEMEHHBIX psioB. Koddduiment ABTOKOPPEJIAITUN
BpeMeHHOro psina. CraudoHapHble BpeMEHHBIC DsIbl. AHAIM3 BPEMEHHOTO psiga C
IIOMOIIBIO KOppesorpaMMbl. MeTO/bI BbIpaBHUBAHHUS (CTIAXXHBAHMUS) BPEMEHHOTOPSI/IA:
aHAJIMTHYECKOE BBIDABHUBAHHE, METOJ] CKOJIB3AIMX CpelHHUX. Bribop Momenu TpeHna.
KayecTBo OLEHOK TpeHIa Mo MeToNy HaMMEHBIUMX KBajapaToB. IIpoBepKa IMIIOTE3bI
aBTOKOPPEJISIIUU OCTaTKOB: TeCT JlapOuHa-YoTcoHna. MeToab! BbIIEICHUS ITUKIHYECKOH
COCTaBISIOLICH psifia. AHAIM3 CTPYKTYPHBIX H3MEHEHHil psijia: IMPOBEpKa 3HAYMMOCTH

MHTEPBCHIMU M CE30HHBIX H3MeHeHui. Kpurepuil Yoy. Monenu BpeMeHHBIX DAIOB,



MCIONB3YIOINE JIArOBble U (PUKTUBHEIE [IEpEMEHHEIE.

3ajauu, I peLICHUS KOTOPBIX UCTIONB3YIOTCSl  (DUKTHBHBIE IIEpEMEHHbIE:
IPOBEPKA 3HAYUMOCTH Ka4eCTBEHHOIO MNpU3HAKa JUIs MPOCTPAHCTBEHHOM BBIOOPKH;
MPOBEPKA  3HAYMMOCTH WHTEPBCHLMH M CE30HHBIX H3MEHEHHH BPEMEHHOTO psna.
IIpobrnema MyTBETHKOIUIMHEAPHOCTH IPH NIEpEX0/Ie K ABOUYHBIM ITEPEMEHHBIM.

CucTeMBl  ONHOBDEMEHHBIX  ypaBHEHHH  Kak SKOHOMETPHYECKasT MOJEb.
OK30TeHHBIE H SHIOTEHHBIE IEpeMeHHBIE. [Ipumepsl mpakTHUecKkux 3a1ay. CrpykTypHas
W npuBelieHHas Gopma Mozenu. [Ipobiema MACHTH(QUKAIME CHCTEM OJHOBPEMEHHBIX
YPaBHEHUH. MeETOIBl peIlIeHHs CHCTEM OJHOBPEMEHHBIX ypaBHeHHH. [Ipsmoii,

KOCBeHHBIﬁ, IIByXIH&FOBBIﬁ, TpeXIHaFOBBIfI METOJ HAUMEHBIITUX KBaapaTosB.
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