O‘ZBEKISTON RESPUBLIKASI OLIY VA O‘RTA MAXSUS TA’LIM
VAZIRLIGI

TOSHKENT DAVLAT IQTISODIYOT UNIVERSITETI

D. RASULEV, SH. NURULLAYEVA, N. RO‘ZMETOVA,
M. MUMINOVA

EKONOMETRIKA
ASOSLARI

O‘quv go‘llanma

TOSHKENT - IQTISODIYOT - 2019



UDK: 330.43(07.58)
KBK00000000

Rasulev D., Nurullaeva Sh., Ro‘zmetova N., Muminova M. Ekonometrika asoslari.
O‘quv go‘llanma. —T.: Iqtisodiyot, 2019. — 248 bet.

O‘quv qo‘llanma “Ekonometrika asoslari” fani o‘quv dasturiga muvofiq yozilgan. Unda
ekonometrik modellashtirish asoslari, ekonometrik modellarning axborot ta’minoti, juft va ko‘p
omilli ekonometrik tahlil, ekonometrik modellarni baholash, vaqtli gatorlar, tenglamalar tizimi
ko‘rinishidagi ekonometrik model, amaliy ekonometrik modellar, iqtisodiy ko‘rsatkichlarni
prognozlashda ekonometrik modellardan foydalanish mazmun-mohiyati yoritib berilgan.

O‘quv qo‘llanma iqtisodiyot sohasi ta’lim muassasalari bakalavriat va magistratura dasturi
bo‘yicha ta’lim olayotgan talabalar, o‘qituvchilar, tadqiqotchilar, shuningdek, ekonometrikani
mustaqil o‘rganuvchilarga mo‘ljallangan.

VY4uebHOe mocobue HamMCcaHo B COOTBETCTBHH C y4eOHOU mporpammoil nmpeamera «OCHOBBI
SKOHOMETPUKM». B HeM oONuChIBalOTCA OCHOBBI  KOHOMETPUYECKOTO  MOAEIUPOBAHMUSA,
nHGOPMALIMOHHAS TIOAJCPKKA HSKOHOMETPUYECKUX MOJeNed, MAByX- ¥  MHOTO(AKTOPHBIN
HSKOHOMETPUUYECKUI  aHalu3, OLIEHKa SKOHOMETPUYECKMX MOJEeJel, BpEMEHHbIE Ppsbl,
O9KOHOMCTPHUYCCKHUEC MOACIIN B BUAC CUCTCMbI ypaBHCHI/Iﬁ, IMPHUKIAAHBIC SKOHOMCTPHUICCKUC MOCIIN,
HCIOJIb30BaHNE SKOHOMETPUYECKUX MOJIEIEH I MPOTHO3UPOBAHUS SKOHOMUYECKHUX TTOKa3aTeNIeH.

VYuebHoe mocoOue mpeAHa3HaueHO Uil CTYJCHTOB, OOydYaroIUXCs IO IporpamMMmam
OakanaBpuaTa M MarucTparypsl, IpernojaBaTeliell yuyeOHBIX 3aBelleHHH Bcex (GopMm oOydeHus, a
TaKXXe JJIS TeX, KTO U3y4aeT SKOHOMETPUKY CAMOCTOSTEIBHO.

The teaching aid is written in accordance with the curriculum of the subject "Fundamentals
of Econometrics.” It describes the fundamentals of econometric modeling, information support of
econometric models, double and multifactorial econometric analysis, the estimation of econometric
models, time series, econometric models in the form of a system of equations, applied econometric
models, utilization of econometric models for the purpose of forecasting economic indicators.

The teaching aid is intended for students studying under the bachelor and master's programs,
teachers of educational institutions of all forms of training, as well as for those who study
econometrics independently.
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