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TEMA 1. IlapHuii JiHiliHUi perpeciiinuii aHaJi3
Jexyia Ne 1 — 2 200.

Inaw:

1. ExoHOMeTpis, HOHATTS Ta KiacudiKallisi EKOHOMETPUIHUX MOJICIICH.

2. KnacuuHa niHiiHA MOJIENIb perpecii: MOHATTS, 0COOIMBOCTI.

3. Eranu nobymoBu mMojieni.

4. TlepeayMoBH KJIaCHYHOI MOJIEII JTIHIAHOI perpecii.

Ilepuie muTaHHs MPUCBIYCHO MOHATTIO EKOHOMETPIS, 11 MpeaMeTy Ta MICIIO Y
JOCT/DKEHH] EKOHOMIYHMX Ta IHIIUX TPOIECIB, perpeciiiHa MoJenb, MOHSITTS
perpecopa Ta perpecannga. HamaHo 3aranbHU BUTIIAJL E€KOHOMETPUYHOI MOJET,
PO3MIIIHYTO Pi3HI KJIAaCH E€KOHOMETPHYHUX MOJeJeH, OCOOJMBOCTI 3aCTOCYBaHHS
METOJly HAWMEHIIWX KBaJApaTiB, WOro BIACTUBOCTI. Y mpembomy TUTaHHI
PO3TISTHYTO €Tamu MOOYJOBH EKOHOMETPHUUHUX MOJENEH, MOKPOKOBI MpPOLEAYpH
noOyZ0BH perpeciiHux mojene. Y uemeepmomy TUTaHHI PO3IVIIHYTO BUMOTHU
moa0 crenu@ikaiii MoJeal Ta BIAOMHUX EKCHEPUMEHTANIbHUX JIaHUX, MEePEAyMOBU
BITHOCHO BIJIXWJICHb, NEPEIyMOBH BIIHOCHO MaTpHUIll pPerpecopa, IMepeayMOBU
BITHOCHO KOE(QIIIEHTIB perpecii, MepeyMOBH BITHOCHO BEKTOpa pErpecaHta,
NepeayMOBHU BITHOCHO PIBHSIHHS perpecii, po3rissHyTO €KOHOMIUYHUNA 3MICT PIBHSHHS
perpecii.

Iumanns no memi:

1. Slke OCHOBHE MPU3HAYCHHS PETPECIMHOTO aHaTI3y?

2. SIxi MK perpeciiHuX Mojenel BULISIOTh?

3. SAxuiil BUrIs Mae JIiHIAHA perpeciiina Moaenb?

4. ki BUCYBalOThCS OCHOBHI BUMOTH JI0 crHenu@ikaiiii Mojaeil Ta BIJOMHUX

EKCIIEPUMEHTAIbHUX JaHUX ?
5. B yomy nossirae CyTHICTh METOly HATMEHIIINX KBAApPAaTIB?

TEMA 2. MHoXuHHMI JiHiliHUI perpeciiiHuii anami3
Jexyia Ne 1 — 2 200.
Ilumanna:
1. TloOymnoBa MHOKUHHOI JIIHIHHOT perpecii.
2. Tloka3HUKM aIecKBaTHOCTI KJIACHYHOI perpeciitHoi Moae.
3. Mopymenns KJIACUYHOI1 THIAHOT perpeciiHoi MOJIei
(MyJIETHKOJIIHEAPHICTh, TETEPOCKEIACTUIHICTh, aBTOKOPEJIALIIS 3aJIUIIKIB).
Ilepuie TaHHS MPUCBSIYEHO MOCIIIOBHOCTI MOOYAOBU MHOXKHHHOI JIIHIHHOT
perpecii, BUIJISIIYy CTaHAApPTH30BaHOI (OpPMH MOJENI MHOXKMUHHOI perpecii,
OCHOBHHUM TIpUITYLIIEHHSM B OaratoakTOpHOMY perpeciiHoMy aHaiisi. pyre
MUTAaHHS TPUCBSIYCHO IMOKa3HMKAM aJeKBAaTHOCTI KJIACHYHOI perpeciiHoi Mozeni
HNOHATTSAM MPO KOoe(illeHT JeTepMiHallii, Mpo CTyHeHl BUIBHOCTI, MpoO t-TecT
Creronenta, npo F-kpurtepiii ®imepa, BHU3HAYCHHIO CTATHUCTHYHOI 3HAYYIIOCTI
MojIeli Ta 11 3MIHHUX. Tpeme MUTaHHS MPUCBIYEHO TOHITTSIM MYJIBTHKOJIIHEAPHOCTI,
IeTEPOCKEIACTUYHICTh, ABTOKOPEIAIIS 3aJHUINKIB, METOJAaM 1iX OIlIHIOBAaHHS Ta
YCYHEHHS.
Ilumanua no memi:
1. SIlkuMu TIOKa3HMKAMHU BHW3HAYAETHCS QJCKBATHICTh KJIACHYHOI perpeciitHoi
Mozeni?



ok ow

SIK BU3HAYAETHCS CTATUCTUYHA 3HAYYIIICTh MOJIEINI Ta 11 3MIHHUX?

[Ilo o3Havae MyIbTUKOJIIHEAPHICTH?

ki MeTOIM 1ICHYIOTD JIJIsl OIIHIOBAHHS CTYIEHS MYJIbTUKOJIIHEAPHOCTI?
o o3Haya€e reTepoCKeqACTUUHICTD?

ki MeTOIM 1ICHYIOTD JIJIsl IEPEBIPKU aBTOKOPEIISIIT 3JIUIIKIB?

TEMA 3. Ilo0ynoBa HeMiHITHUX perpeciiiHuX Moje/ieil: BUPOOHUYA
dyHkiis
Jexyia Ne 1 — 2 200.
[lumanua:
1. Heniniiina perpeciiiHa MOJIeIb.
2. Tlonstts BupoOHMYOI yHKIIT Ta 11 BIACTUBOCTI.
3. BupoOuunya ¢ynkuis Ko66a-/lyrmnaca.
Ilepwe THUTaHHS TPUCBAYCHO TOHATTSAM IPO HEJIHIMHY perpecito, Kiacu

HEJTIHIAHUX perpecii, MOCHiI0BHOCTI MPUBECHHS HENHIMHOI perpecii A0 JIiHIMHOI.
VY Opyesomy mWTaHHI PO3IJISIHYTO TMOHSTTS BUPOOHWYOI (PYHKIT Ta i BIACTUBOCTI.
Tpeme nuTaHHA MPUCBAYEHO MOCITIJOBHOCTI MOOY10BM BUpOOHMYOi (pyHKIiT KobOa-
Hyrnaca ta mapamerpam ii aHami3y.

e

Humannsa no memi:

SIK1 KITacH HETHIWHUX PerpeciitHiX MOJIeel ICHYIOTh?

SIki BIacTUBOCTI HAsIBHI Y BUPOOHUUUX (QYHKITIAX?

SIK1 MOKa3HUKH BUKOPHUCTOBYIOTH ISl aHAII3y BUPOOHUYMX (DYHKIIII?
Ska mocniioBHICTh MOOY10BM BUpoOHN401 GyHKii Ko6ba-/lyrmaca?
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