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Kypcom npedocmassi 6azo6u nosnanus 6 obnacmma Ha Cb8peMeHHUme Memoou 3a aHanu3 Ha
OaHHU, C AKYeHM 8bpXy NAHeNHUmMe OAHHU, UUCKBA HATUYUEmO HA nped8apument 6a308u NOZHAHUs NO
cmamucmuka. H3yuasam ce memoou, MHO20 Om KOUMO cd 6ce ouje 6 npoyec HA paseumue, moga
00ycnassa u exCnepuMeHmaniHama npupooa Ha MHo2o om 3anamuama. Ilpudobusam ce nosHanus 3a
paboma cvc Cvb8peMeHeH CMamucmuiecky comyep, no3eoaa8aui 0a ce aHaIUUpam Wupox CReKmsp
om OaHHU, aKyenmupa ce bpxy UOeHMudUYUpaHemo Ha HecmayuoHapHocm 6 oannume. Pazenescoam
ce pasnuuHu UKOHOMEMmpPUYHU NOX8amu, 8 m.Y. mecmose 3d He/CTMAYUOHAPHOCH U HAluyue Ha
KOUHmMezpayusi npu epemesu OanHu u npu narweanu oannu. Ilonyuasanume sHaHus u ymeHust ca npeoumMHo
NPAKMU4ecKU, N0380AA8AWU Oa Ce UNON38AM NbIHOYEHHO CbBPEeMeHHUMe UKOHOMEeMPUYHU MEXHUKU.

Il. TEMATUYHO CHbABPKAHUE

No.

o HAUMEHOBAHUE HA TEMUTE U IOATEMHUTE BPOI YACOBE

pea

JI C3 Jy

1. BbBeJeHue B aHAJM32 HA NAHEJTHU JAHHU U CTATHCTUYECKHUSI 3 3
codryep
11 CT,_BpeMeHeH cratuctryecku copryep - Matlab/Octave, S/R,

o Eviews/Gretl, SPSS/PSPP, GAMS
12 Breenenne B GNU codryepa u criocobute 3a moia3BaHe Ha

PETMO3UTOPUNTE
1.3. Wucranupane u ocHoBHu feiicteus ¢ Gretl u R
1.4. | CpBpeMeHHa KapTHHA HA CBETOBHATa HKOHOMHKA
1.5. | Mscto Ha bearapus B cBeTOBHaTa HKOHOMHUKA
1.6. | Edexrn ot rnmobanuzanmsra
2. OcHoBuu onepanuu ¢ Gretl m R 3 3
2.1. Boeexnane u uzBexxnane Ha nanuu B Gretl u R.
2.2. | ®aiinose, pyHKIIMYN U TpaduKu
2.3. | JlorbIHATEIHN MOTyTTH B padoTa C TSIX
3. OCHOBHY NMOHSITHSI P MAHEJHHUTE TAHHH 3 3
3.1. | XapakTepHCTHUKHU Ha TAHSIHUTE JaHHU U TEPMHUHOJIOTHS
3.2. | banancupanu 1 HebanaHCHPaHH AHEIH
3.3. OcHoBHU n3TouHHLM Ha gaHHu — EBpocratr, OUCP, Cb u ap.
3.4. | Moaynu 3a JUPEKTHO BbBEXK/JIaHE Ha JaHHU B R
4. OCcHOBHH ONEepPAIMH C MAHETHU AAHHH 3 3
4.1 XapaKTepUCTUKH HA NTAHEIHUTE JAHHU U TEPMUHOJIOTUS
4.2. Cpennu, nucnepcusi, KBaHTUIN
4.3. ANOVA npu naHenHu 1aHHU
44 I'maBHM npoOieMu NpH HEEKCIIEPUMEHTAIHUTE TaHHU -
XETEPOTEHHOCT, HECTAIIMOHAPHOCT U JIP.

4.5. [ToxBatu npu HeOaTaHCHPAHUTE MAHEIH
5. Perpecusi npu naHeJHu JaHHU 3 3
5.1. | XapakTepuCTHUKHU Ha IaHSJHUTE JaHHU U TEPMHUHOJIOTHS
5.2. | Fixed effects monmenn
5.3. | Random effects monenu
5.4. | Moaenu c MHCTPYMEHTAJIHU IPOMEHJIMBU
6. HecranmonapHocT B JaHHUTE 3 3
6.1. | OcHOBHU NOHSTHUS U TEPMUHOJIOTHUSI
6.2. | Dickey-Fuller u ADF mMozenu u TeCTOBE 32 HECTAI[HOHAPHOCT
6.3. | Phillips-Perron u apyru TecroBe 3a HeCTAIIMOHAPHOCT
6.4. KPSS u apyru TectoBe 3a cTalilmOHapHOCT
7. TecToBe 32 KOMHTErpauus 3 3
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7.1. OCHOBHH ITOHATHS

7.2. | Engle-Granger tect u moaxon

7.3. | Johansen Tect

8. [IbpBO NOKOJIEHNE TECTOBE 32 HECTALHOHAPHOCT 3 3
8.1. Levin-Lin-Chu tect

8.2. Im-Pesaran-Shin Tect

8.3. Maddala-Wu Tect

8.4. Hadri Tect

9. Bropo nokosieHue TeCTOBE 32 HECTAIIMOHAPHOCT 3 3

9.1. | PANIC rect — Bai and Ng

9.2. | Moon, Perron and Phillips tect

9.3. Choi Tect

9.4. | JIpyru TectoBe

10. [1aneTHU TeCTOBE 32 KOUHTETPAIHS 3 3

10.1. | Pedroni 1999 tectoBe

10.2. | Westerlund 2007 tecToBe

10.3. | pyru TectoBe

O6u10: 30 30
I111. @OPMU HA KOHTPOJI:
ml)\lgé;[ BUJ U ®OPMA HA KOHTPOJIA Bbpoii | UA3 u.
1. CeMecTpHuaJjieH (TeKyur) KOHTPOJI
1.1. |KypcoB mpoekr 1 20
1.2. |Tecr 2 20
Q01110 32 ceMecTPUAJIEH KOHTPOJI: 3 40
2. CecueH (KpaeH) KOHTPOJI
2.1. | M3nout (TecT)
Q01110 32 ceceH KOHTPOJI: 1 50
0010 32 Bcnukn (OPMH HA KOHTPOJI: 4 90
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INPEINIOPBYUTEJIHA (1OIIbJIHUTEJIHA) MJUTEPATYPA:

1. Wooldridge, J., Econometric Analysis of Cross Section and Panel Data, MIT Press,
Cambridge/Mass, 2001.

12.00.02 RP Cmp. 3om 3




