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1. IlepeyeHs MUIaHNPYEMBIX Pe3yJbTAaTOB 00y4eHHsI 110 AUCHHUILIMHE, COOTHECEHHBIX €
IUIAHMPYEeMBbIMHU pe3yJIbTaTaMHU 0CBOeHHs 00pa30BaTe/IbHOI POrpaMMbl

1.1. OcBanBaeMbIe KOMIIETEHIIHH

Jucuumummaa b1.0.8  «JxoHoMeTpuka» olOecnmedyuBaeT OBJAJieHHE  CJeIYIOIMMUA
KOMIIETCHIIUAMMU
Kon
Kon HaumenoBanue HaumenoBaHue kKOMIIOHEHTa
KOMITOHEHTa
KOMIIETEHITIH KOMIIETEHITHH KOMIETEHITIH
KOMICTCHITHH
CrocoOHOCTh  HCIOJB30BaTh Crocoben HCIIOJIB30BaTh
METOJIBI MaTeMaTH4EeCKOTo WHCTpyMEHTapui
aHaIM3a 151 CILICHHUS MaTeMaTUYeCKOro aHayu3a Juis
Ko OC 11 - 1 % P MKo OC 1 1.3 oY
NPUKIIAJIHBIX 337134 MOCTPOCHHUS 3KOHOMETPUYECKHI
Mozenein JULSL peuieHus
MIPHUKJIAJIHBIX 33/1a9
CrocoOHOCTh  HCIOJB30BaTh Crocoben HCIIOJIB30BaTh
anreOpandeckue MeETOABl IS anreOpandeckue MeETOABl IS
I[IKo OCII -2 | pemeHus NpUKJIAAHBIX 33134 [MIKo OCII-2.2 IIOCTPOEHHSI IKOHOMETPUUYECKHI
Mozenei TS peleHus
MIPUKJIAHBIX 33124
CrocoOHOCTh  HCIOJB30BaTh Crocoben HCIIOIb30BaTh
METOBI pereHui Meronsl U depeHnnanbHbpIX
[NKp OCII-1 | muddepeHmaIbHBIX INKpOCII-1.2 YpaBHEHUHA UL peIIeHHs
ypaBHEHWH Ui PEIICHUs TIPUKJIATHBIX 32/1a9
MIPUKJIAIHBIX 32719
CrocoOHOCTh  OCYILIECTBIISATH
. CrnocoOHOCTh TPUMEHSTH KO-
00paboTKy M CTaTHCTHYECKUI HOMETpHHECKHE  MOJENH Ut
OIIK OC-1 aHaJiu3 JJaHHBIX, HEOOXOMMBIX OIIK OC-1.3 P
CTaTUCTUYECKOTO aHajimu3a JaH-
JUIS  PEUICHUSI IIOCTABJICHHBIX HEIX
9KOHOMHYECKHUX 3a7ad )
CnocoOHOCTh TPUMEHEHHS
CII0COOHOCTE, MPUMEHSTS 5KO- 3HAHUI CHCTEMHOTO aHalN3a Ha
OIIK OC-4 HOMETPUYECKHE METOABI AL OIIK OC-4.1 N
YPOBHE XO3SHCTBYIOIINX
peLIeHus IPUKITAIHBIX 3a71a4
CyOBEKTOB
CrocoOHOCT  HCIOJIB30BATh CnocobeH mpezsiarath pereHus
COBpPEMEHHbIE HH(POPMAIHOH- SKOHOMHYECKON TpOoOIeMBl ¢
OIIK OC-6 HbIE€ TEXHOJIOTHH U MPOrpamM- OIIK OC-6.2 HCTIOJIb30BaHUEM
HBIC CpEINCTBA IIPH pEIICHUU WH(POPMALMOHHBIX TEXHOJIOTHI
po¢eCCHOHATBHBIX 3a7ad

1.2. Pe3yabTaTrhl 00y4eHus

B pesynbraTe 0CBOGHUS TUCIMILIMHBI Y CTYIEHTOB JOJDKHBI OBITh C(HOPMUPOBAHEI:

OTO/TD
(pu HaTMUUH
npodcrangapra) TpyaoBble

KOH oTara OCBOCHUA

Pesynbrarer o0yueHus

KOMIIETEHIIH
WU POQeCCHOHATILHBIC
JEHCTBUS
[TpodeccronanbHbIit Ko OCII-1.3 Ha YpOBHE 3HAHUI:

CTaHdapT ((CHG]_II/IEUII/ICT 10| — 3HACT TUIIBI OI‘paHI/I‘IeHI/Iﬁ ITPOCKTA,

YIIPaBJICHUTIO PUCKAMN) Ha YpOBHE yMeHHﬁI
(yTB. — MCHOJIB3YET 3HAaHMUsI MAaTEMaTUYECKOr0 aHalIMu3a ISl COCTaBJIe-
npukasomM  MuHHCTEpCTBA HHsI DKOHOMETPUUECKUX MOJeIeH




Ha yPOBHE HABBIKOB:
—  YMCECT paBpaGaTBIBaTB HOBBIC DKOHOMETPUYCCKHUE MOJICIIN Ha
OCHOBE METOJIOB MATEMAaTUYECKOI0 aHAIN3a,;

— 000CHOBBIBAET COOCTBEHHYIO IMO3HITHIO YIACTHUS B IPOEKTE

Ha YpOBHE 3HAHUI:
— 3HAaeT OCHOBHBIC (DOPMYJIBI AJISI BBIYHMCICHHUS XapaKTEPUCTHK
3KOHOMETPUUYECKON MOJIEIH

Tpyna U COLIMAIBHON "
e Ko OC Il — 2.2 Ha YpOBHE YMEHHUII:
Poccuiickolit  Deniepanu — IpPUMEHSET anre6panquCKHe METOIBl TP  COCTaBJICHHY
ot 30 asrycra 2018 roxa N 9KOHOMETPHUYECKUX MOJENEH;
564H) OT®D Ha YPOBHE HAaBBIKOB:
«CTpaternueckoe ~  AHAIM3MPYET peanbHbIC JKOHOMHYECKHE CHTYALIH C MOMOIILb
N — AUCKAMU COCTaBJICHHBIX 9KOHOMETPHUECKUX Mojeneil.
’ . IIKpOCII-1.2 Ha YPOBHE 3HAHUM:
— 3HAaeT OCHOBHBbIE (DOPMYJIBI AJISI BBIYMCICHHUS XapaKTEPUCTUK
3KOHOMETPUUECKON MOJIEITH
Ha YPOBHE YMEHUI:
— npumenseT quddepeHnnanbHple YpaBHEHUS TIPH COCTaBICHUH]
SKOHOMETPUUECKUX MOJEIeH;
Ha YPOBHE HaBBIKOB:
—  HCIIOJIB3YET paHee COCTaBICHHBIE SKOHOMETPHUIECKHE MOJIETH]
JUTSL aHAJT3a HOBBIX NMPAKTHYECKUX CUTYAIHil.
OIIK OC-1.3 Ha YpOBHE 3HAHUI:
— OCHOBBI MAaTEMaTHYECKOM CTATHCTHKH, HEOOXOANMBIC IS aHa-
132 ¥ OLIEHKH MH(OPMALUH ITPH PEIICHUH TUIOBBIX MareMaTH4e
CKUX 3aJa4
Ha ypOBHE YMEHUI:
— HCHOJB3yeT YKOHOMETPHUECKHE MOJENH AJIS CTaTHCTHYECKOro)
aHAIM3a JaHHbBIX
Ha ypOBHE HaBBIKOB:
— IpUMEHseT HaBBIKM ammapaTta MaTEeMaTU4eCKOH CTaTUCTHKH|
JUISL pEILICHNS TUITOBBIX MaTeMaTHYECKUX 3371ad;
— JleJaeT BBIBOJbI HA OCHOBE NIPUMEHEHHBIX AIKOHOMETPHUECKUX]
Mozienei.
Ha ypOBHE 3HAHMII:
— 3HAeT METOABI paclpeieNIeHUs] pECYPCOB B IPOEKTE
— IPEICTABISIET SKOHOMETPHUECKYIO MOJIEIb;
Ha ypOBHE YMEHUM:
— IPUMEHSET KOHOMETPUYECKHE METOABl ISl PEUICHUS IPH-
OIIK OC-4.1 KJIaJTHBIX 3a/1a9
Ha YpOBHE HaBBIKOB!
— BBIIBJISICT NPOOJIEMBI SKOHOMHUYECKOTO XapaKTepa MpH aHaH-
3¢ KOHKPETHBIX CHUTyalui M MpeularaeT CrocoObl X peIieHHs,
OILIGHUBACT 0KMJIAEMbI€ PE3yIbTaTHI.
— WCHOJNB3YeT MAaTeMaTHYECKHe METOAbl M 3aKOHOMEPHOCTH
9KOHOMHYECKOI HayKH JUIs TIOATOTOBKH ¥ 0OOCHOBAHUSI PEIICHUH
B Ipo(h)eCCHOHATLHOM eI TeTbHOCTH
Ha YpOBHE 3HAHUI:
— BbIOMpaeT HeoOXoauMmble WH(OOPMALMOHHBIE TEXHOJOTUH |
NPOTpaMMHBIE CPEACTBA JIS PEHICHHH NMPOPECCHOHATIBHBIX 3a-
a4,
OIIK OC-6 Ha ypOBHE YMEHUH:

— HCIIOJIB3YCT COBPEMCHHLIC I/IHq)OpMaL[I/IOHHLIe TCXHOJIOIHH IJI5
COCTAaBJICHUS S5KOHOMCTPUYCCKUX Moz[eneﬁ;

Ha YPOBHE HaBBIKOB!
— COCTaBJIICT HOBBIE 3KOHOMETPUYECKUE MOJEIU C IIOMOLIBIO
COBPEMEHHBIX HH(OPMAIIMOHHBIX TEXHOIOTHH.




2. O0bem u MecTo AUCHMILIMHBI B cTpyKType OI1 BO

VyeOnas nucuumuinHa b1.0.08 «OxoHOMeTpuka» OTHOCUTCA K OJIOKY 0O0s3aTenbHOM
YacTH JAMCUUIUIMH. B COOTBETCTBMM C Yy4yeOHBIM IIJIAaHOM, IO OYHOH ¢opme 0O0yueHHs
JTUCHMIUIMHA OCBauBaeTcst B 5 U 6 cemecTpax, olmiasi TpyAI0eMKOCTh JUCHUIUIMHBI B 3a4€THBIX
enuHMIaX cocrapiser 360 yacos (5 3ET).

[To ounHoit Qopme oOyueHHS KOJIMYECTBO aKAaJIEMHUYECKHX YacOB, BBIJCICHHBIX Ha
KOHTaKTHYIO pa0oTy C mpemnojaaBatenemM (1o BUaaM yueOHbIX 3aHATuil) — 132 vaca (ekuuii — 64
4acoB, MPAKTUYECKUX 3aHATUM — 64 yaca, KOHCYJIbTAIlMM HA MPOMEKYTOUHYIO arrectanuio — 4
Yaca) 1 Ha CaMOCTOSITEIbHYI0 paboTy oOyyaronuxcst —156 yacos.

®dopma MPOMEXKYTOYHOW aTrTecTallid B COOTBETCTBUU C Y4E€OHBIM IUIAHOM — 3a4yeT ¢
OLIEHKOH B 5 CEMECTpE U IK3aMeH B 6 ceMecTpe.

Ha mpaxkTuueckyio MOATOTOBKY OOydaromIMXcs BBIJEIEHO 6 4acoB MO O4YHOHM ¢opme
oOy4eHHs.

OcBoeHHMe UCHUIUIMHBI ~ OMUPAETCs HAa MHUHUMAJIbHO HEOOXOAMMBIH  00BEM
TEOPETUYECKUX 3HAHUN B OOJIACTH SKOHOMHYECKOM CTaTHCTHKH, a TaKXe Ha NMPHOOpETEHHBIE
paHee yMEHHMs U HaBbIKH, CBSI3aHHbIE C (PUHAHCOBO-3KOHOMMYECKHMH pacyeTaMH U
MCIOJIb30BaHUEM ITPOIPAMMHBIX CPEJICTB OOIIET0 U MPO(eCcCHOHANTBHOTO Ha3HAYECHUSI.

HucuumnHa peanusyercss mnocie uzydeHus aucuuiuiud b1.0.01 «Maremartnueckuid
anamm3», b1.0.02 «Anredpa», b1.B.03.01 «Okxonomuueckas napopmatrka», b1.0.03 «Teopus
BeposTHocTel» U b1.0.04 «Marematndeckas cratuctuka», b1.B.04 «AnHanu3 u BuU3yanusanus
JAHHBIX).

3.ConepikaHue U CTPYKTYpa AUCHUIIIMHBI

3.1. CTpyKTypa Q¥ CHUIIMHBI

Ounasn ¢popma 0d6yuenusn

O0beM TMCHUILINHBI, aK. Yac./ yac. dopma
KonTakTHas padora TEKYLIero
00y4aroIuXxcs ¢ KOHTPOJIf
Ne 1i/m HanmeHoBaHue TeM npemnojpaBarejeM yCIIeBaeMoCTH™
(pa3nenoB) Bcero 10 BHJIaM Y4eOHBbIX Cp *,
3aHATHI NPOMEKYTOYHO
J | JP | m3 | KCP T
arTecTaumuu
5, 6 cemectp
DKOHOMETpHUKA U €€
CBSI3b C 9KOHOMHUYECKOM
Tema 1. Teopuei. Merogonorus 3 ’ ’ 4 Kon
AKOHOMETPUYECKOTO
uccienoBanus. Tunel
HKOHOMUYECKHUX JTAHHBIX
Mognens napHoin
JIMHENHOMN pEerpeccun.
Tema 2. MeTton HauMEeHBIITNX 20 4 4 12 K, Kon
KkBaaparoB. Teopema
I'aycca-Mapkosa




Ne i/m

HaumMmeHoBaHHe TeM
(pa3aeJioB)

O0beM THCHHUILINHDI, aK. Yac./ yac.

Bcero

KonrakTHas pa6ora
00y4aIoIuXxcs ¢
npenojaasaresieM

Mo BHIaM Y4eOHbIX
3aHATHH

JI JIP | I3 | KCP

CPp

dopma
TeKyIIero
KOHTPOJIA

ycneBaeMocTu®

*
b

MPOMEKYTOUHO
i

Tema 3.

IIpoBepka runores B
MOJIEJIM apHOMN
JIMHEHNHOMN pEerpeccuu.
Br16op “Hammydmeir”
Mozenu. Hapymenue
IIPENINOCBITIOK TEOPEMBI
I'aycca-Mapxkoga.
Perpeccus 6e3
CBOOOJHOTO WiieHa

26

14

K,Kon

Tema 4.

Moaenb MHOKECTBEHHOU
JIMHENHOMN perpeccuu.
MHK. Teopema I'aycca-
Mapkxosa. [IpoBepka
BBIIIOJIHEHUS
CTaHIapTHBIX
MIPEATONIOKEHUI 00
oIIMOKax B JIMHEHHON
MOZ€EJIN HAaOIIOACHNN

20

12

K, Kon

Tema 5.

IIpoBepka rumnores u
CTaTUCTUYECKUE BBIBOJIBI
B MOZIEIIN
MHOXECTBEHHOMN
JIMHEHHOM perpeccuu

14

10

K, Kon

Tema 6.

Henuuelineie
pEerpecCUOHHbIE MOJIEIN

20

12

K, Kon

Tema 7.

O1eHKa HucclenoBaHMH,
OCHOBAHHBIX Ha
MHOKECTBEHHOM

perpeccuun

20

12

K, Kon

Tema &.

CranuoHapHble
BpEMEHHBIE PSIJIbI,
Mopenu ARMA

34

10 10

14

K, Kon

Tema 9.

HecranmonapHsie
BpEMEHHBIC PSIJIBL.
WNnentudukarms
CTAI[MOHAPHBIX H
HECTAIMOHAPHBIX PSIJIOB
B paMKax MoJenein
ARIMA

30

14

K, Kon

Tema
10.

Perpeccuonnslii ananus
JUIsl CTallMOHAPHBIX
BPEMEHHBIX PIOB.

JlMHaMu4eckue Moesu

26

14

K, Kon




O0beM TMCHUILINHBI, aK. Yac./ yac. dopma
KonrakTHas pa6ora TEKYLIero
HanMeHoBaHME TeM 00y4aIoIuXxcs ¢ KOHTPOJIfA
Ne i/t npemnogasarejeM ycneBaeMocTH™
(pa3aeJioB) Bcero Cp .
10 BHJIaM Y4eOHBbIX ,
3aHATHH NPOMEKYTOYHO
JI JIP | I3 | KCP i
Perpeccuonnsliil ananus
Tena HECTaIMOHAPHBIX K. Kon
11, BPEMEHHBIX PSI0B. 26 6 6 14
Kounrerpanus u moaenu
KOPPEKITUH OIMTNOKaMH
Tema Monenn maHeTbHBIX 20 4 4 12 Kon
12. JTAHHBIX
Tema | Monenu ¢ orpaHM4eHHON 20 4 4 12 K, Kon, T
13. 3aBHCHMOM NIepEMEHHOM
Koncynpranuy Ha MPOMEKYTOUHYIO 4 4
aTTeCcTalHuIo
[IpomekyTouHasi aTTeCTalus 36 36 30, k3.
Bcero: 360 64 64 40 156
Ilpumeuanue:

* ghopmbl 3a0anuill meKkywe2o KOHmMpoas ycnesaemocmu: KOHmMpoavHble pabomosl (K),
onpoc (0), mecmuposarnue (T), kornoxeuym (Kon) u 6uost yuebnwix 3adanuii: scce (3), pechepam
(P), ooxnao (/)

** dhopmvl npomescymournoti ammecmayuu: dxk3amen (Ox3), sauem (3), 3auem ¢ OYeHKOU
(30).

3.2 Conepxxanue TMCUUILITUHBI (MOTYJIs1)

Tema 1. JkoHOMETPHUKA U ee CBA3b C IKOHOMHYECKOH Teopueil. MeToaosorust
IKOHOMETPUYECKOro uccjieqoBaHusA. THIBI IKOHOMUYECKHUX JAHHBIX.
DKOHOMETpHUKA U €€ CBA3b C SKOHOMHUYECKOM Teopueil. Ha kakue BOMpOCH! MO3BOJISIIOT
OTBETUTh  JKOHOMETPUYECKHE METOJAbl. MoJenu CBsI3U W MOJCIU  HAOIIOJACHUN;
HSKOHOMETPHUECKass MOJeNb, MOAOOpaHHas MoJeNib. THIbl AAaHHBIX M Mojenei. VcTouHuku
CTAaTUCTUYCCKUX NAaHHBIX.

Tema 2. Moaenb napHoii 1uHeliHOH perpeccuu. MeTo HanMeHbIIMX KBA/IPaToOB.
Teopema I'aycca-MapkoBa.

Teopernueckas u BbIOOpouHast perpeccus. HHTepnperanus ciydailHOro Wi€Ha.
JIuHEeMHOCTh perpeccuu IO INEPEMEHHBIM M IapaMerpaM. MeTol HauMEHbIIUX KBaJpaToB
(MHK). CsoiictBa MHK onenox napamerpoB mozaenu. I'eomerpus MHK. Ilpennonoxenus
METO/a HaMMEHBIIMX KBaJApaToB M Teopema l'aycca-Mapkosa. BriGopouHoe pacnpeneneHnue
MHK ouenku.

Tema 3. IIpoBepka runore3 B Mojie/14 NIAPHOIi JINHeiHON perpeccun. Boioop
“namayumein” mogesu. Hapymenune npeanocbliok Teopemsl I'aycca-MapkoBa. Perpeccust
0e3 cBO0OHOIO YiIeHA.




[IpoBepka CTaTUCTHUECKUX THUIIOTE3 O KOA(PHUIMEHTaX PErpeccud M JOBEPHUTEIbHbIC
MHTEpBaJbl. [IByCTOPOHHUE U OJTHOCTOPOHHME TUIIOTE3bl. Perpeccust ¢ GuHapHOI 00BsCHSIOIIEH
nepeMeHHoil. Kpurepun kadecTBa mpuUONMKEHUS JAHHBIX MOJENBIO M UX HCIIOJIb30BaHHUE IS
BbIOOpA MOJIEJIH. Hapymenns MIPEANOI0KEHUN TEOPEMBI I'aycca-MapkoBa
(reTepocKeacCTUYHOCTh, aBTOKOPPEIMPOBAHHOCTh) M UX MOCIEACTBUSA. MeToabl «OOophOB» C
HapylICHUsAMHM TPEANoiOKeHnH Teopembl l'aycca-MapkoBa. Mcnons30BaHHE OLICHEHHOU
MOJIETH JIIsl IPOTHO3UPOBAHUS.

Tema 4. Mopaenb mHokecTBeHHOM JuHelHOM perpeccnu. MHK. Teopema I'aycca-
Mapkosa. [IpoBepka BbINOJHEHUS CTAHAAPTHLIX MPEANOJI0KeHUI 00 OIUOKaxX B
JIMHEHHOH Moes I Ha0JII0/IeHU.

CmenieHne H3-3a MOPONYHICHHOW TepeMeHHOHW. Mojenb MHOXECTBEHHOW JIMHEWHOU
perpeccun. OLieHKa HAMMEHBIINX KBaApaToB. [Ipeanonoxenus MeToa HaMMEHbIIUX KBAJpaTOB
JUIsL MOJIENIM MHOXKECTBEHHOM JIMHEWHOM perpeccun u TteopeMa [‘aycca-MapkoBa IIpoBepka
BbINoaHEHMs npeanonoxenuii MHK. Hapymenus npennonoxxennii teopeMsl ['aycca-Mapkosa
(reTepockeqacTUYHOCTb, MYJIbTUKOJNIMHEAPHOCTh, aBTOKOPPEIUPOBAHHOCTH), UX MOCIEACTBUS U
MeToAbl «O0oprOb» ¢ HUMH. Kpurepum kauecTBa NpHUOMMKEHHS JAHHBIX MOJEIbBIO
MHOXECTBEHHOH JIMHEWHON PErPeCcCUU U WX MCTIOIB30BaHUE /I BHIOOpA MOJICIIH.

Tema 5. [IpoBepka runore3 U CTAaTUCTUYECKHE BHIBOAbI B MO €I MHOKECTBEHHOM
JINHENHOM perpeccuu.
[TpoBepka rumnores v 10BEpUTEIbHbIE HHTEPBAJIBI M1l 0AHOTO KodddunuenTa. [IpoBepka
COBMECTHBIX THNoTe3. TecTHpoBaHWE OTpaHUYEHUS, BKIIOYAIONIET0 HECKOIBKO KO (HUIIMEHTOB
Mozenu. TectupoBanue crienruKay MOAEIN MHOKECTBEHHON JTMHEHHOM perpeccuu.

Tema 6. HetuHeliHbIe perpecCHOHHbIE MO/IEIH.
OOmast crpareruss MOAETUPOBaHUSA (DYHKIMM HEIMHEHHOW perpeccu. Buuel
HenuHenHocTH. [lapHass HennHeWHas perpeccus. B3aumonencTBue MeXAy HE3aBUCUMBIMU
[IEPEMEHHBIMHU.

Tema 7. Onenka uccie10BaHNi, OCHOBAHHBIX HA MHOKECTBEHHOM perpeccum.

BHyTpeHHsis ¥ BHewmHssi O0OOCHOBaHHOCTh HccienoBaHus. (CmelleHue  H3-3a
MPOMYIIEHHBIX IEPEMEHHBIX, CMEIIEHUE M3-3a OIINOOK U3MEPEHUS OOBSICHSAIOUINX IEPEMEHHBIX,
OTCYTCTBYIOIIIE JTAaHHBIC, CMEIICHUE M3-3a 0TOOpa HAOII0IeHNH, HETPaBIIIbHAS Crienn(rKanus
¢byHKIMOHANBHON  (opMbl  perpeccuu. BsammHOe BiusHHE TnepeMeHHBIX. CHCTEeMBI
OJTHOBPEMEHHBIX ypaBHeHUH. CTpyKTypHas U npuBefeHHass GOpMbl. DK30T€HHBIE, YH/IOT€HHBIE,
npeoIpeesieHHbIe TepeMeHHbIe. MIeHTU(HUIMpPyeMOCTh OTACBbHBIX YPaBHEHUH CTPYKTYpPHOM
¢opMmbl. OlleHMBaHUE CHCTEMBbl OJHOBPEMEHHBIX YpaBHEHMH. BHyTpeHHss W BHEIIHS
00OCHOBAaHHOCTh MPHU MPOTHO3UPOBAHMM MO Mojenu perpeccuu. [loHsatue o Merone
HHCTPYMCHTAJIbHBIX ICPEMCHHBIX.

Tema 8. CtanuonapHubie BpeMeHHbIe psaabl, Moaean ARMA.

Bpemennoii psna. Croxactudeckuil ciydaiHblii nponecc. CTaliOHapHbIE BpEMEHHBIE
psaabl. ABTOKOppemsionHas GyHkuus. benslit mym. [IpoBepka Ha rayccoBckuil Oemblii IIyM.

MA(q). Onepatop 3anazasiBanus. MA(1).

Unentudunupyemocts, ycinoBue oOpatumocTH. JluHeitHble mnponeccsl. PaznoxxeHue
Bonbna. IIpuMeps! cTalliOHapHBIX BPEMEHHBIX PSAJIOB B 2KOHOMHUKE.

[Tpouecc AR(p), ycinoBue cramuoHapHocTu. llpencraBieHue B BHIE CKOJB3SIIETO
CpeHET0 OECKOHEUHOTO MOopsIKa.

MA(q) — ycinoBue 00paTUMOCTH — MpEACTaBIEHHE B BHUE Ipoliecca aBTOPErpecCUM
O6eckoHeuHoro mopsaka. HeoOpartumbiii  mpomecc MA(1). Ilpomecc  aBToperpeccun,
HAUMHAIOIIMICA B ONpEICNCHHbIH MOMEHT BpPEMEHH, BBIXOJl Ha CTAOWIBHBIA pEXUM.
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Koppenorpamma mponecca AR(p). Ypasuenus lOna-Yokepa. Mogenu ARMA, ycnoBue
CTAIlMOHAPHOCTH, TIpobsiemMa 001X MHOXKuUTENe. Moaenn ARMA, y9uTBIBarOIINEe CE30HHOCTD.

Wnentudukanus cranpoHapHod mojenn ARMA 1o aBTOKOppPESIIMOHONM M YacTHOM
aBTOKOPPENSIUMOHHON ~ QyHKkumaM. TaOnuupl moBeneHUs KoppenorpamM. Beibopounas
KoppenorpaMMa. Dpron4HocTs. Kpurepun A npoBEpKH paBEHCTBA HYJIIO aBTOKOPPENALUN U
4acTHBIX aBTOKOppersauui. IIpencrasnenne n npumenenne Q-tectoB bokca-Ilnpca n Jlpronra-
Boxkca ju1st rpynnbl BHIOOPOYHBIX aBTOKOPPEIISAIMHA.

Merononoruss bokca-/[)xenkunca. OtneHuBanue cramuoHapHoit mozemn  AR(p).
OnenuBanue cranuoHapHoir wmoaenu MA(q). OuenuBanue crammonapaoii ARMA(p,q).
JluarHocTrka OLEHEHHOM Monenu. BpiObop Monenw, OCHOBaHHBI Ha HH(DOPMALMOHHBIX
kputepusx. [IporaozupoBanue Ha OCHOBE OJJOOpaHHON MOJEIH.

Tema 9. HecranmonapHsbie BpeMeHHbIe psiabl. UaeHTH(PUKALUS CTAMOHAPHBIX U
HEeCTALMOHAPHBIX PSIA0B B pamkax moaeseii ARIMA.

Hecrammmonapuseie psasl. [Ipouecc, craiimoHapHbIi OTHOCUTENBHO JETEPMUHUPOBAHHOTO
tperna. Croxactuueckuil Tpena. TS u DS psansl. Monenun ARIMA.

Kpurepun [Juxku-®Oymiepa. Passutne u  wunroctpanms tecta [uku-®Oymiepa n
pacmperHoro tecra Juku-®ynnepa Ha HAIMYUE €IUHUYHOTO KOpHS. UyBCTBUTENBHOCTH K
HaJM4MIO JETEPMHUHHUPOBAHHBIX perpeccopoB. F-craructuku. KBaapatnunslii Tpena. Kparasie
KOpHU. MHOroBapuaHTHas polenypa.

Hpyrue xputepun. Ilonstme o Ttecre @wmunca-Ileppona. Ilomstne o Tecte
Kwiatkowski, Phillips, SchmidtandShin (KPSS, 1992) na crannonapHoCTb.

[Tonsitue o recre DF-GLS, paspa6orannoro B Elliott, Rothenberg, andStock (1996).

HccnenoBanne mnpoOiaeM, BO3HUKAIOUIMX TNPH TECTUPOBAHMHM Ha EIMHUYHBIM KOpEHb
(xputnka Henbcona m Ilmoccepa (NelsonandPlosser (1982)) TectoB Ha enMHMYHBIN KOPEHB).
HccnenoBanre HEKOTOPBIX TECTOB Ha €IMHUYHBIN KOPEHb MPU HAJINYMM CTPYKTYPHOT'O C/IBMIa.
[lonsitne o Ttecrax IleppoHa m 3uBOTa-DHApHOCA HA EOUHUYHBIA KOPEHb IPU HAIUYHUH
CTPYKTYPHBIX C/IBUI'OB B JaHHBIX. [IoHATHE O CE30HHBIX €IMHUYHBIX KOPHSX.

Tema 10. PerpeccoHHBIN aHAIN3 1JIsl CTAMOHAPHBIX BPpEMEHHBIX PSI0B.
JAnHamuuyeckue Mo/ieu.

Junamuueckue mozenu. Mojiesib BEKTOPHOH aBTOperpeccuu (vectorautoregressivemodel,
VAR). Ycnosue crabunbHoctd VAR, HaxoxaeHue crabminbHOro coctossaus. Otkpbeitas VAR.
Haxoxnenue cTabuibsHON CBSA3M MEeXIy paaamu, coctaBisioniMu VAR. ITon6op u oneHnBanue
VAR, pamarHocTuyeckue mpoueaypsl. lcmonp3oBaHne MHOTOMEPHBIX WH(OPMAITMOHHBIX
kpurepueB: Akauke, XenHaHa-Kyunna) m IlIBapua-baiieca. Beibop crnenmdukanuu monenu,
ONTUMAabHOMN TNTyOWHBI 3ama3AbIBaHui, OCHOBAaHHON Ha MHPOPMAIIMOHHBIX KPUTEPHUSIX.

Tema 11. PerpeccHOHHBINH AaHAJIN3 HECTALIMOHAPHBIX BPEMEHHBbIX PSA10B.
KonHTerpanusi 1 Mmoaeju KOppeKIMu OIIUOKAMH.

JloxHas (Kaxymasicsi, MHHUMasl) PErpecCHOHHAas CBS3b MEXKAY HeCTallMOHApHBIMU
BPEMEHHBIMU  psiilaMHd. KOMHTErpUpOBaHHBIE BpPEMEHHBIE DsAbl, pPaHr KOWHTErPallUu.
Bo3MmoxHbIEe NpuUMEHEHHs] K OSKOHOMHYECKMM MojeisM. TecTHpoBaHHME Ha HaJlW4He
KOMHTerpanuu. Teopema mpeicTaBieHus ['pedHmkepa, MoOJeNb KOPPEKUUH OLIMOKaMu
(ErrorCorrectionModel — ECM), untepnperanus kodddunmentoB ECM. [IByxcryneHuaTas
npoueaypa OHraa-I perinpkepa noctpoenuss ECM no nmeronmmces cTaTUCTUYECKUM JaHHBIM.

TectupoBaHue Ha HANMYUE KOMHTETPAIMU MEX/ly HECKOJIbKUMH BPEMEHHBIMU PSAAMH U
OIIpe/ie/ieHe PaHTa KOMHTEIPalliy C HCIIONb30BaHUEM TIpoleayphl Moxancena. BriGop Monemu
C MCTIOJIb30BaHUEM HH()OPMALIMOHHBIX KPUTEPHUEB.

Tema 12. Mojaesin naHeJdbHBIX JAHHBIX.
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Perpeccuonnble Mozienu I aHEIbHBIX JaHHBIX, COAJaHCUPOBAHHbBIE MaHeNu. Mojenb
¢ ¢ukcupoBaHHbIMU 3pdextamu. Mogens co caywaiiHbiMu 3ddextamu. Bribop mexay
MOJIEJIBIO ¢ (PUKCHUPOBAHHBIMU (P PEKTaMu 1 MOJIENIBIO CO CTydalHBIMU dPdeKkTamu.

Tema 13. Moaesn ¢ orpaHH4eHHON 3aBMCHMOMH IepeMeHHOI.
Monenu 6unapHoro BeiOopa. HenocraTku nuHeitHONW BEpOSTHOCTHOM MOJIENH, MpoOUT-

MOACIb, JIOTUT-MOJCIIb. Mogenn MHOXKECTBEHHOI'O BBI60pa.

Mogenb YHOOpAAOYCHHOT'O

MHOXECTBEHHOTO BbIOOpa. Mojienu ¢ IIeH3ypUpOBaHHON 3aBUCUMON TIEPEMEHHOM.

4. MarepuaJbl TeKylero KOHTpoJisi ycneBaeMoCTH 00y4aoImuxcst

4.1. dopMbl U MeTOABI
NMPOMEKYTOYHOM aTTecTalun

TEKyHmI€ero KOHTPOJA YCIIEeBACMOCTH

o0yuamuxcsi u

B xone peanuzanuu nucuuiiniabl b1.0.08 «9KoHOMETpHKA» UCTIONB3YIOTCS CIEAYIOIINE

METOAbLI TCKYIIEro KOHTPOJIA YCIICBACMOCTHU 06yqaroumxc;1:

MeTtoasl TeKy1ero

Tema (pa3snen) KOHTPOJIS
ycneBaeMoCTH
Tema 1. DkoHOMETpHKA U €€ CBA3b C SKOHOMUYECKOU TEOPUEH.
Komnoksuym

MCTOHOHOI‘I/IH OKOHOMCTPHUYCCKOTO UCCIICAOBAHM. THUIBI SKOHOMHUYECKHUX
JaHHBIX.

Tema 2. Mozaenb napHoil TuHEHON perpeccuu. MeToa HauMeHbIINX

KontponpHas pabora

kBaiparoB. Teopema ["aycca-Mapxkoga. KomnokBuym
Tema 3. IIpoBepka rumnore3 B MOJICNM MAPHOU TIMHEHHON PETPECCU. KontponsHas padora
Br16op “Haunyurieir” moaenu. HapyiieHre npeanochuiok TeOpeMbl KonmnokBuym

["aycca-MapkoBa. Perpeccust 6e3 cBOOOIHOTO WICHA.

Tema 4. Moznens MHOXeCTBEHHOM IMHENHHOM perpeccun. MHK. Teopema
["aycca-Mapkosa. [IpoBepka BBITIOTHEHUS CTaHAAPTHBIX MPEITOIOKEHUN
00 omMoOKax B JIMHEHHON MOJEIN HAOIIOACHUHN.

KonTponbehas pabora
Komnoksuym

Tema 5. [IpoBepka runoTe3 U CTaTUCTUYECKUE BHIBOJIBI B MOAEIIH

KontponpHas pabora

MHOKECTBEHHOM JIMHEMHON PErpecCuu. KomnokBuym
. KontponsHas pabora
Tema 6. HenuneitHbie perpecCHOHHBIE MOJIETH.
KonnokBuym
Tema 7. OnieHka ucciae0BaHM, OCHOBAHHBIX HA MHOXKECTBEHHOM KonTponsHas pabora
pErpecCcun. KonnokBuym
Tema 8. Crannonapubsie BpeMeHHbIE psiabl, Mogenn ARMA. Konrposbuas padora
KomnoxkBuym
Tema 9. Hecranmonapusie BpeMeHHbIE psiibl. UneHTH)UKAIIS KontponwHas pabora
CTAIlMOHAPHBIX U HECTALIMOHAPHBIX pA10B B paMkax mozeneil ARIMA. KomnokBuym
Tema 10. PerpeccroHHBIN aHaIN3 AJIs CTAI[MOHAPHBIX BpEMEHHBIX psoB. | KoHTposibHas padota
JIMHaMHUYECKHE MOJEIIH. KomnokBuym
Tema 11. PerpeccuoHHbIl aHaIU3 HECTAIMOHAPHBIX BPEMEHHBIX PSI/IOB. KontponwsHas pabora
KounTerpanus u Moiesii KOPPEKIMH OIMTHOKaAMHU. KomtokBuym
Tema 12. Monenu naHenbHbIX JaHHBIX. Komnoxsuym

Tema 13. Monenu ¢ orpaHMY€HHON 3aBUCUMOM MEpPEMEHHOM.

KonTponbsHas pabora
Komnoxsuym
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4.2. TunoBble MaTepHAJIbI TEKYLIEr0 KOHTPOJIA YCIIEBAeMOCTH 00y4aI0IIUXCH
IIpakTHYecKkHne 3aHATHS

TunoBble OIIEHOYHBIE MATepHAJbI M0 _TeMaM 1. « IKOHOMETPHKA M €€ CBSA3b C
JKOHOMHYECKO Teopueil. MeTO0n0J0rus  3KOHOMETPUYECKOr0 mccjaenoBannsa. Tumnbl
IKOHOMMYECKUX JAHHBIXY.

Bonpochl kK KOJNIOKBHYMY:

1. DxoHOMETpHKa U €€ CBS3b C SKOHOMUYECKON TEOPUEH.

2. Ha xakue BOIpOCHI MO3BOJISIOT OTBETUTh SKOHOMETPUUECKUE METO/IBI.

3. Mogenu CBS3U ¥ MOJIEIN HAOIIOICHUI.

4. DKOHOMETpUYECKask MOJIeNb, MOI00paHHasT MOJIEb.

5. Tume! JaHHBIX U MOJEIEH.

5. UCTOYHMKHN CTaTHCTHYECKUX HAHHBIX.

TuUnoBble OIEHOYHBbIE MAaTepHaJbl N0 TeMaM 2. «Mojejdb NAPHON JHHEHHOW
perpeccuy. MeToa HAaMMeHbIINX KBAAPaToOB. Teopema I"'aveca-MapkoBay.

BapuaHT 3a1aHusI KOHTPOJILHOU padoThI:

['ooBbIE TOXOMHOCTH AaKUMKA KOMIIAHMM X W ), MNPUHALICKANMX OIJHOM OTpaciu

INPpUBCACHLI B Ta6J'II/II_IC.

X -2,32

25,6

4,23

17,13

10,18

13,77

10,25

11,85

5,17

y

-5,27

16,76

0,06

4,95

7,48

0,24

5,54

5,89

6,11

[TocTpouts MOAEHL MAapHOW JUHEWHOW PErpeccuu, MO3BOJIAIOUIYIO OIEHUTHh 3HAYCHUS
TOJIOBBIX JIOXOJHOCTEM AKUMWM KOMIAHWHM y MO 3HAYEHUSM TOJOBBIX JOXOJAHOCTEN aKIUN
KOMIIaHHUH X.

Bonpocsl K KOJUIOKBUYMY:

. TeopeTtnueckas 1 BLIOOPOYHAsI PETPECCHSI.

. UnTepnperanus Ciiy4yailHOTO 4JIeHaA.

. JIuHeMHOCTh perpeccuu Mo NepeMEeHHbIM U TapaMeTpaM.
. Meton Haumenbux kBaapatos (MHK).

. CpoiictBa MHK ornieHok mapameTpoB MOJIEIH.

. I'eomerpusa MHK.

. Ilpennonoxenns MHK u Teopema ["aycca-Mapxkosa.

. Beibopounoe pacrpenenenne MHK ornenku.

01NN B W —

TunoBbie OlEHOYHbIE MaTepuabl mo Temam 3. «IlpoBepka rumores B MOJeaH
NMAPHON JIMHeiiHo# perpeccuu. Boioop “Hauayvumneii” moaeaun. Hapyiienue npeanocblLiok
Teopembl I"'aycca-MapkoBa. Perpeccus 6e3 cBOOOIHOI0 YJI€HAY.

BapuanT 3a1aHus1 KOHTPOJILHOH PadoThI:

N3yuaercs 3aBUCMMOCTH KOJHYECTBO TOBAPOB, MPOM3BENEHHBIX ¢ Ae(eKToM y, OT

00beMa cBepXypouHbIX 4acoB 1o 10 oxnopoanbimM 3aBoaam 3a 201x roa.
x |1,6 |19 |25 |29 3,2 3,7 3.9 4,1 4.8 49
y |84 193 (99 10,2 |10,7 |11,2 |11,6 |124 | 13,6 | 14,6
Heob6xoaumo:

1. Paccunrare napaMeTpsl NapHOM JIMHENHONW PETPECCHH.

2. Onpenenuts K03(hHULIHEHTHI KOPPESALUHN U JeTePMUHAIIH.

3. OueHuTh MOJENTH YEpPE3 CPEOHIOK OMIMOKY anmpoKCUMaluuu .4 H F-KpUTepuii
durepa.

4. OnpenenuTh CTaTUCTUYECKYIO 3HAUMMOCTD [TaPAMETPOB PETPECCUH U KOPPEIALMH.

Bonpoch! K KOJJIOKBUYMY:

1. IIpoBepka CTAaTUCTUYECKUX TUMOTE3 O KOA(P(PUIMEHTaX PETPECCHUH U JOBEPHUTEIbHbIC
MHTEPBAJIBL.
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2. JIByCTOPOHHHME U OJTHOCTOPOHHUE TUIIOTE3BI.

3. Perpeccus ¢ bnHapHO#N 0OBACHSIONIEH IEPEMEHHOM.

4. Kpurepun KauecTBa NPUOIMKEHUS JAHHBIX MOJEIbI0 U HMX MCIOJIb30BaHUE JUIS
BBIOOpA MOJIEIIH.

5. Hapymenus npeanonoxeHuil teopeMbl ['aycca-MapkoBa (reTepocKkelacTU4YHOCTD,
aBTOKOPPEITUPOBAHHOCTD) U UX MOCIEICTBHUS.

6. MeToip1 «00pHOBD) C HapYIICHUSIMH NIPeIoIoXKeHUI TeopeMsl ["aycca-MapkoBa.

7. icnosib30BaHUE OIIEHEHHOW MOJIEINU JIJIsl MPOTHO3UPOBAHHS.

TunoBbie OuEHOYHBbIe MaTepuaabl 1o Temam 4. «Mojaeiab MHOKeCTBEHHOM
JuneiiHoil _perpeccun. MHK. Teopema TI'aycca-MapkoBa. IIpoBepka BbINOJIHEHHS
CTAHAAPTHBIX NPeIN0JI0KeHNii 00 OIUOKAX B JMHEHHOH MoeJ i HA0II0IeHUI».

BapuaHTbl 3a1aHNS KOHTPOJIbHOM PadoThI:

Nmerorcs nanubie o 20 cenbCKOX035WCTBEHHBIM paliOHAM:

Y — ypoxailHOCTb 3epHOBBIX KYJIbTYD (1/Ta);

X1 — 4KcI0 KOJECHBIX TPaKTOPOB (MpuBeAeHHOM MoltHocTH) Ha 100 ra;

X2 — yucno 3epHOyOOpouHBIX KoMOaiiHOB Ha 100 ra;

X3 — yncno opyAuii MOBEpXHOCTHOM 00paboTku noussl Ha 100 ra;

X4 — KOAMYECTBO YA0OpEHH, PacXOAyeMbIX Ha TeKTap;

X5 — KOJIMYECTBO XMMHYECKHX CPEICTB O3J0POBJIICHHUS PACTEHUM, pacXOIyeMbIX Ha
reKTap.

[IpoBecTn nomaroBslii perpecCHOHHBIN aHAIN3 YpOKaitHOCTH Y

Ha OCHOBE MCXOJHBIX JAHHBIX.

Beruucnuts onpenenurens Matpuisl XTX.

Haittu MHK orneHk# k03¢ GUIIMEHTOB perpeccum.

HcenenoBats NOMyYEHHYO MOJIENb HA MYJIBTUKOJUIMHEAPHOCTb.

IIpu BwIsBIeHMH d(pdexTa MyJIbTHKOUIMHEAPHOCTH MOCTPOUTh M OLIEHUTh HOBOE
ypaBHeHUe perpeccuu. HTepnpeTupoBaTh OKOHYATEIBHBIE PE3YJIBTATHI.

Bonpochl K KOJNIOKBHYMY:

1. CMemenne u3-3a MpoNyumeHHON NepEMEHHOM.

2. Mopenb MHOKECTBEHHOW JIMHEHHOM perpeccui.

3. OueHKa HauMEHbIINX KBAJIPaTOB.

4. IlpennonokeHuss METOJla HAaMMEHBIIMX KBAApPaTOB Il MOJEIM MHOXKECTBEHHOMN
JIMHEWHOW perpeccun u Teopema ['aycca-Mapkosa

5. IIpoBepka BeinmosiHeHus npeanonoxenniit MHK.

6. I'eTepocke1aCTUYHOCT.

7. MyJIbTUKOJUIMHEAPHOCTD.

8. ABTOKOPPEIUPOBAHHOCTD.

9. Kpurepun kadecTBa NpUOIMKEHHS TaHHBIX MOJEIIBIO PETPECCHH.

TunoBble OLIEHOYHBbIE MaTepHajbl 1o TemMaM S. «lIpoBepka rumore3 u
CTATHCTHYECKHE BLIBOJbI B MO MHOKECTBEHHO JUHEHHOW Perpeccuny.

BapuaHT 3a1aHusI KOHTPOJILHOM padoThI:

1. UccnenoBatenu, npoaHaau3upoBaB AesTeabHOCTh 10 QupM, MOdydmwsin ciaeayrouiie
JaHHBIE 3aBHCHUMOCTH O0BbEeMa BBITyCKa NPOAYKIHMH ()) OT KoimudecTBa padoumx (x;) u

CTOMMOCTH OCHOBHBIX (hOHIOB(THIC. PYO.) (X2).

y X X2 v x; X3 X, X, X, X,
Cymma |74 46,6 158 564 227,18 | 2638 357,3 | 1182 | 743.8
Tpebyemcs:

Onpenenuts napHsle ko3 duuuenTs! koppensauuu. Crenarb BbIBOA.
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[TocTpouTh ypaBHEHHE MHOKECTBEHHOM perpeccuu B CTaHIApTH3UPOBAHHOM MacuiTade
U B €CTeCTBEHHOH Qopme. CrenaTb SKOHOMHUUECKUN BBIBO/I.

Onpenenutb  CKOPPEKTUPOBAHHBIH M HECKOPPEKTUPOBAHHOM  KOX(PPHUIMEHT
MHO’KECTBEHHBINH Koppemsiuu. CrenaTb BHIBO.

Onpenenurbs CTaTUCTUYECKYHO 3HAUYMMOCTh YpPAaBHEHUS C IOMOUIbIO [F-KpUTEPHSL.
CrnenaTh BEIBO/I.

Onpenenuth 11e1€cO00pPa3HOCTh BKIIIOUEHUS (aKTopa ,; Mocie X, M craTucTuueckyro
3HAYUMOCTb Tapamerpa b;.

Haiiti yactHbie KO3 GUIIUEHTHI AIACTUYHOCTH PU = 3,6 U X, = 9. CenaTh BHIBOJ.

Bonpoch! K KOJUIOKBHYMY:

1. IlpoBepka rumnoTe3 u AOBEpUTENbHBIC HHTEPBAJIBI ISl OJJHOTO KOd(h(HHUIEeHTa.

2. IIpoBepka COBMECTHBIX THIIOTES.

3. TecTupoBaHue OrpaHHYEHHSI, BKIIOYAIOMIETO HECKOIBKO KO (HUITEHTOB MOJICIIH.

4. TectupoBaHue crnenruKay MOAEIN MHOKECTBEHHON JTMHEWHOM perpeccu.

TunoBble OIEHOYHBLIE MATEPHAJBLI IO TeMaM 6. «HeawHeliHbIe perpecCHOHHbIE
MOJIEJINY.

BapuanT 3a1aHus1 KOHTPOJLHOH PadoThI:

Mo cemun Tepputopuam LieHTpanbHOro paiioHa 3a 200x r. MU3BECTHbI 3HAYE€HMA ABYX NPU3HAKOB.

Paiton Pacxonpl Ha TOKYTIKY CpennenneBHas 3apaboTHas
MIPOIOBOJILCTBEHHBIX TOBAPOB 1aTa OJJHOrO PabOTHHUKA,
B 00LIMX pacxoaax, %, y pyo., x
BitagumMupckast 0011 68,8 45,1
KocTtpomckas o01. 61,2 59,0
OpJiioBckasi 00I. 59.9 57,2
Psi3anckas 0011 56,7 61,8
CmoneHckas o0J1. 55,0 58,8
TBepckas o01. 54,3 472
ApocnaBckast 0071. 493 55,2

TpeOyercst 1 XapaKTEPUCTUKH 3aBUCUMOCTH ) OT X PACCUUTATh IMapaMETPhl CTCTICHHON
M TIOKA3aTeJIbHON MOJEIEH.

Bonpochl kK KOJVIOKBUYMY:

1. OOmras cTparerus MOJASITHPOBAHUS (PYHKITUN HETMHEHHON perpecCHH.

2. Buapl HETMHEHHOCTH.

3. IlapHast HenMHEHAs perpeccusi.

4. B3aumoielicTBHE MEX1y HE3aBUCUMBIMH TIEPEMEHHBIMH.

TunoBble OLEHOYHBbIC MaTepuajabl M0 TemMaM 7. «OuneHKa WCCIAeI0BAHMI,
OCHOBAHHBIX HA MHOKE€CTBEHHOI perpeccum».

Bapuaut 3a1aHusi KOHTPOJILHOW PadoThI:

[To uMmerommMest UCXOOHbIM AJaHHBIM X, Y, P u Q ¢ exekBapTaJbHbIMU 3HAYECHHUSIMU
coCTOsIHUS pbIHKa 3a niepuoy 25 net (1 — 1-if kBapTan 1975 roga, 100 — 4-i1 kBaptan 2000 roga):

[TpoBepbTe Ha UACHTUDUIIUPYEMOCTH KaXk/10€ YPAaBHEHHE CUCTEMBI U MOJICIH B LIEJIOM.

Omnpenenure, Kakue TEPEeMEHHbIE Mbl  OyJeM  UCIOJIb30BaTh B KayecTBE
MHCTPYMEHTAJIbHBIX.

Oruenrre MoAeIb cripoca U npejioxkenus ¢ nomoinbio JIMHK.

CnenaiiTe BBIBOJBI O BIUSHUU HELEHOBBIX (DAKTOPOB TMPEIVIOKEHUS U  IICHBI
XOJIOJIUJILHUKOB HA MPEJIOKEHNE UX HA PBIHKE, a TAK)KE O BIIMSHUU LIEHBI U I0X0/1a Ha CIIPOC Ha
TOBapBHI.

Bonpocsl K KOJIIOKBUYMY:

1. BHyTpeHHss 1 BHEIHSASI 000CHOBAaHHOCTH MUCCIICOBAHUS.

2. CMeleHne u3-3a NPOMyLICHHBIX IEPEMEHHBIX.
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3. CMenieHue M3-3a OMIMOOK M3MEpeHHs] OOBICHAIOUIMX MEePEeMEHHBIX, OTCYTCTBYIOIIHE
JTAaHHBIE.

4. Cwmemenue u3-3a oTOOpa  HAONIONEHWH, HENpaBWJIbHAs  cHeUU(UKALUSL
GyHKIIMOHAIBHON (DOPMBI perpeccu.

5. B3auMHOe BIusHUE NIEPEMEHHBIX.

4. CucreMbl OTHOBPEMEHHBIX YPaBHEHUN.

5. CTpykTypHas u npuBeaeHHast POPMBI.

6. DK30reHHBbIE, SHJOT€HHBIE, IIPEIONPEIEICHHBIE IEPEMEHHBIE.

7. UneHTu(UIUpyeMOCTb OT/ICIBbHBIX YPaBHEHUH CTPYKTYpPHOH (hOPMBI.

8. OueHnBaHNe CUCTEMBI OJJHOBPEMEHHBIX YPaBHEHHI.

9. BHyTpeHHsst M BHEIIHSAS OOOCHOBAaHHOCTb IPH MPOTHO3MPOBAHWUU MO MOJAEIH
perpeccum.

10. IToHsATHE O METOJE UHCTPYMEHTAIbHBIX IEPEMEHHBIX.

TunoBble oLleHOYHBIE MATePHAJIBI 110 TeMaM 8. « CTannoHapHble BpeMeHHbIe PSA/IbI,
Moaean ARMAY.

BapuaHT 3a1aHusI KOHTPOJILHOU padoThI:

[Io MCXOOHBIM JAHHBIM MOCTPOWTE HECKOJIBKO MOJENEH € Pa3IudHbIM KOJIMYECTBOM
naroB. MccnenoBaTe psii MCXOAHBIX JaHHBIX Ha CTALIMOHAPHOCTh C MOMOUIBIO BU3YaJIbHOTO
tectupoBanusa psanoB, ACF, PACF-tectoB. OueHure mapameTpbl MOCTPOEHHBIX MOJENIEH ¢
nomompio MHK 1 BbIOpaTh M3 Bcex Mofenei Ty, KoTopas HauOosiee ajJeKBaTHA JaHHBIM.
WuTepripeTpoBaTh NOTYYEHHbIE PE3YIbTaThl BBIOPAHHOMN MOEINH.

Bonpocsl kK KOJLIOKBHYMY:

1. BpeMenHoI ps.

. CroxacTtudeckuil cirydaiiHbIN ITpoLecc.

. CrauinoHapHble BpeMEHHbIE PSI/IbI.

. ABTOKOppeNsUOHHAas (PYyHKITHSL.

. benblit nrym.

. IIpoBepka Ha rayCcCOBCKHIA OEIbIi HIyM.

. MA(q). Onepatop 3anazasiBanus. MA(1).

. UnenTuduuupyemMocts, ycioBre 00paTUMOCTH.
. JIuneliHple MPOLECCHI.

10. Pasnoxxenue Boinpaa.

11. ITpumepsl cTaMOHAPHBIX BPEMEHHBIX PSAJOB B YKOHOMHUKE.

12. IIponiecc AR(p), ycioBue cTalluOHApHOCTH.

13. IlpencraBiieHne B BUAE CKOJIB3AIIETO CPEAHETO OECKOHEYHOTO MOPSIIKA.

14. MA(q) — ycinoBue oOpaTUMOCTH — MPEACTAaBICHUE B BUE IMpoOIlecca aBTOPETPECCHH
OECKOHEYHOI0 MOPAIKA.

15. HeoGparumslit mpouiecc MA(1).

16. IIpouecc aBToperpeccuu, HAUMHAKOIIUKCS B OMPEAEICHHBI MOMEHT BPEMEHH, BBIXO/T
Ha CTaOMJIBHBIN PEXUM.

17. Koppenorpamma miporiecca AR(p).

18. YpaBuenus FOna-Yoxkepa.

19. Monenu ARMA, ycnoBue CTalfmoOHapHOCTH, TPOoOIeMa 00X MHOKHUTEIICH.

20. Mogenn ARMA, yunTsIBaroInue CE30HHOCTD.

21. Unentudukanus cranronapHor Mmojenn ARMA 1no aBTOKOPpEesSIUOHON W YaCTHOU
aBTOKOPPESALMOHHON (DYHKIIUAM.

22. Tabnuibl TOBEACHUS KOPPEIOTPaAMM.

23. BeibopouHasi Koppesaorpamma.

24. DproJn4HOCTb.

25. Kputepunm nans TpPOBEPKHM PpAaBEHCTBA HYJIO aBTOKOPPENSLMH UM YacTHBIX
ABTOKOPPETISLIHM.

O 0 1 O\ DN K~ Wi
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26. IlpencraBnenne u upumeHeHue Q-tectroB bokca-Ilupca u Jlbtonra-bokca miis
IpyNIbl BEIOOPOYHBIX aBTOKOPPEIISIIUMI.

27. Metononorus bokca-J)xeHKkuHca.

28. OuenuBanue ctaronapHoit moaenu AR(p).

29. OuenuBanue cranoHapHoi moaenu MA(q).

30. OnenuBanue cranrmonapHoit ARMA(p,q).

31. lnarHocTrka OIEHEHHOM MOJICIIH.

32. BriGop Moj1e11, OCHOBaHHBIM Ha HH(GOPMAIIMOHHBIX KPUTEPUSIX.

33. IIporuo3upoBaHue Ha OCHOBE MOJAOOPAHHON MOAEIH.

TunoBblie ouneHOYHBIe MaTepuajbl 10 TemaM 9. «HecranumoHapHble BpeMeHHbIE
paabl. UneHTndukanus CTANMOHAPHBIX M HECTANMOHAPHBIX PSJ0B B pPaMKax MoJejei
ARIMAVY.

BapuaHT 3a1aHus KOHTPOJILHON padoThI:

IIposectn mon6op ARIMA-Mozienu mo JaHHBIM 30JI0TOBANIOTHBIX pe3epBoB Poccunm ¢
31.12.15 mo 12.10.17 u cnenats NpoOrHo3 Ha 8 HEJENb BIEPEI.

Bonpocsl kK KOJIIOKBHYMY:

1. HecTanmoHapHbIe psi/ib.

2. Ilpouecc, cralnOHAPHBIM OTHOCUTENIBHO AETEPMUHUPOBAHHOIO TPEHA.

3. CTOXaCTUYECKUI TPEH/.

4. TS u DS psansl.

5. Monenu ARIMA.

6. Kpurepun {uxu-®yinepa.

7. PasButme m wunoctpanus Ttecrta [uxku-®Oymepa M pacmmpeHHOro rtecra JIuku-
@Dyuiepa Ha HAIMYUE €IMHUYHOTO KOPHSL.

8. UyBCTBUTEIBHOCT K HAJMUHUIO IETEPMUHUPOBAHHBIX PETPECCOPOB.

9. F-ctaTucTukH.

10. KBagpaTtnuHslil TpEH.

11. KpatHbie KOpHH.

12. MHOroBapuaHTHas npoueaypa.

13. JIpyrue kpurepuu.

14. ITonstue o tecte @unnunca-Ileppona.

15. Tlomstue o tecte Kwiatkowski, Phillips, SchmidtandShin (KPSS, 1992) na
CTallUOHAPHOCTb.

16. [lonsarue o Tecre DF-GLS, pa3paborannoro B Elliott, Rothenberg, andStock (1996).

17. UccnenoBanue npoOieM, BOZHUKAIOMIUX MPU TECTUPOBAHUU HA €AMHUYHBIA KOPEHb
(xputuka Henwscona u [Tnoccepa (NelsonandPlosser (1982)) TecToB Ha eTMHUYHBIN KOPEHB ).

18. HccnemoBaHwe HEKOTOPBIX TECTOB HA E€IWHUYHBIM KOPEHb IpU HAJIWYUU
CTPYKTYpPHOTO CIIBUTA.

19. IlonsTue o tecrax Ileppona m 3uBoTa-OHApPIOCA HA €IMHUYHBIN KOPEHb IIPU HATMYUHU
CTPYKTYPHBIX C/IBUT'OB B JIaHHBIX.

20. [IonsiTHE O CE30HHBIX €AMHUYHBIX KOPHSIX.

TunoBbie oueHOYHbIe MaTepuaabl mo _TemMam 10. «PerpeccMoHHbIH aHAAW3 /A
CTALIMOHAPHBIX BPEMEHHBIX PAIOB. /IMHAMHYECKHE MOJCTHY.

BapuaHT 3a1aHus KOHTPOJILHON padoThI:

Nmetrotcs nanubie 00 n3MeHeHUH JeHexxHOoN Macchl (M) u m3meHennn 1ieH (P) 3a mepuog
1980 —2004 rr. M3yunth rpaduk W3MEHEHHUS JEHEKHOW MAacChl M IIEH 3a paccMaTpUBACMBIN
nepuoi. BeIABUTE BU3yaJlbHBIA XapaKTep B3AMMOCBS3U TaHHBIX [TOKA3aTEIICH.

OueHUTE TPUBEICHHYIO CUCTEMY JJISI U3MEHEHUSI JCHEKHOW MAcChl M M3MEHEHUS IIEH.
Haiitn cTpykrypHble KO3(h(UIMEHTHI, WCMONB3YysS JOMOJHUTENBHOE HISHTHPHUINPYIOIICe
ycnosue. [IpoBeputh, 00yCIIOBIMBACT M U3MEHEHHE JICHE)KHON MaCCHI.
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Bonpocsl kK KOJIIOKBHYMY:

1. JlunaMu4uecKue MOJESIIH.

2. Mogenb BEKTOpHOI aBTOperpeccuu (vectorautoregressivemodel, VAR).

3. YcaoBue crabunpHocTH VAR, Hax0KeHHE CTAOMIIBHOIO COCTOSIHUA.

4. OtkpeiTasg VAR.

5. HaxoxeHue cTaOuiIbHOM CBSA3M MEXAY psiiaMu, cocTaBisitoriuMu VAR.

6. ITogOop u oniennBanue VAR, nuarnoctudeckue mporerypsl.

7. Wcnonb3oBaHHEe MHOTOMEPHBIX HH(OPMAIMOHHBIX KpuUTepueB: AKauke, XeHHaHa-
Kyunna) u [lIBapna-baiieca.

8. Be1bop crenudukanuy MO, ONTUMATBHOW TITyOWHBI 3aria3/IbIBaHU, OCHOBAHHOMN
Ha UH(OPMAIIMOHHBIX KPUTEPHSIX.

TunoBble oneHo4YHble MaTepuajbl mo Temam 11. «PerpeccuonHblii aHaams
HECTAMOHAPHBIX BpeMeHHbIX psiioB. KouHTerpauus u MojaeJn KOppeKIny OIHOKAMMIY.

BapuaHT 3a1aHusI KOHTPOJILHOM padoTHI:

Y CcTaHOBUTH BO3MOXHOCTh HAJIMYUSI IPUYUHHO-CIIEICTBEHHONW CBSI3U MEX]y NMPUOBLIBIO
npeanpustua (F) n nuaBecTHnmsiMu B ocHOBHOW kamuTan (G) ¢ momomrsio Tecta ['pamxkepa.
[IpoBepuTh rUMOTE3H! C PA3INYHBIM KOJIUYECTBOM JaroB. CaenaTh BBIBOIBI.

Bonpocsl kK KOJIIOKBHYMY:

1. JloxHas (kaxyuasicsi, MHHUMas) PErpecCHOHHAas CBA3b MEXAY HeCTallMOHAPHBIMU
BPEMEHHBIMU PsAJIaMU.

2. KounTerpupoBaHHble BpEMEHHBIE PSIJIbI, pAaHT KOMHTETPALIUH.

3. Bo3MOXHbIE IPUMEHEHUS K SKOHOMUYECKUM MOJEIISIM.

4. TectupoBaHrEe HAa HaJTU4KME KOMHTETPALIUN.

5. Teopema npencrasnenus I perinxepa.

6. Mogens xoppekuuu omuOkamu (ErrorCorrectionModel — ECM), unrtepnperanus
ko3 Punnento ECM.

7. AByxcTyneHnuaTas npoueaypa JHria-I peitnmxepa nocrtpoenuss ECM no umerommmces
CTaTUCTUYECKUM JIaHHBIM.

8. TecTupoBaHue Ha HaTMYME KOMHTETPAllMM MEKIY HECKOIbKUMHU BPEMEHHBIMU PsiIaMu
¥ OIIpeJIeNIecHHEe PAHTa KOMHTETPALMHI C HCTI0Ib30BAaHHEM Tpolieayphl MoxaHcena.

9. Be1bop Mozienu ¢ UCToIb30BaHUEM UH(DOPMALIMOHHBIX KPUTEPHEB.

TunoBbie OIIEHOYHbIE MaTepPHAJbI M0 TeMaM 12. « Moaeu naHeJIbHbIX JAHHbBIX).

Bonpochl kK KOJVIOKBHYMY:

1. Perpeccuonnsie MOeNH JJ1s1 TAHEIBHBIX JAHHBIX, COATAHCUPOBAHHBIC TTAHEIIH.

2. Mogensb ¢ pukcupoBaHHBIMH 3 (HeKTamHu.

3. Mopaenb co ciydaitHeiMu 3P eKTamu.

4. BeiOop Mex Iy MOJIENbIO ¢ PUKCUPOBAHHBIME 3(PPEeKTaMH ¥ MOJIENBIO CO CITyYailHBIMU
s dexramu.

TunoBbie oOlEHOYHbIe MaTepuabl 1o rTemam 13. «Mogean ¢ orpaHu4eHHOUH
3aBHCUMO NepPEeMEeHHOI».

BapuaHT 3a1aHus KOHTPOJILHON padoThI:

Tpebyetcs uccnenoBaTh 3aBUCUMOCTD PELICHHS O BHIOOpE MPEINpUATHS OT MoKa3aTese
ero HajgexHocTd. MHopmanus o npeaAnpusTHsIX, yYaCTBOBABIIKUX B TEHIEpPax 3a MPeabLAyIIHi
NepuoJT BpeMEHH, PEICTaBICHa B TAOINIE UCXOIHBIX JaHHBIX:

y — pellieHue o BbiaeneHuu cpeacTs (1 — npuHATh, 0 — OTKIOHUTH);

xI —nena cruiasa (Teic. $ 3a 1 1);

X2 — Ka4ecTBO cIutaBa (6asioB);

x3 — BpeMs (yHKIIMOHMPOBAHUS MOCTABIIUKA (JIET);

X4 — yAaneHHOCTh MOCTaBIIUKA (TBIC. KM);
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X5 — MIpeaCcTaBUTENbCKUE pacxopl (ThIC. $).

[Toctpouts logit- u probit-Moaenu 3aBUCUMOCTH PpEIICHHUS O BbLACIECHUH CPEICTB Ha
3aKYIIKy CIIEICIUIAaBOB OT TMOKa3aTelield HaJe)KHOCTH TOCTAaBIIMKA U OICHUTH KOI()(PHUIIMEHTHI
JAHHBIX MoAesield. IHTepnpeTHpoBaTh MOITYyYEHHBIE MOJIEIH.

Bonpochl kK KOJJIOKBHYMY:

1. Mogenu GuHapHOTO BHIOODA.

2. HenocraTku nuHENHHON BEPOSITHOCTHON MOJIEIIH.

3. [Ipobut-mozenp.

4. JloruT-MOI€eNb.

5. Mopenu MHOXECTBEHHOTO BBIOOpA.

6. Mozenb yHnopsiIoueHHOTO MHO>KECTBEHHOTO BBIOODA.

7. Monenu ¢ ueH3ypupOBaHHON 3aBUCUMOM MTEPEMEHHOM.

IxaJia oneHUBAHUA

YcrHbIi onpoc

YpoBeHb 3HAHMH, yYMEHMM M HaBBIKOB OOy4Yalollerocs IpH YCTHOM OTBETE BO
BpeMs TPOBEJACHMS TEKYILEro KOHTPOJs ompenensercs Oammamu B auanazone 0-100 %.
KpurepusiMu onieHnBaHMs IpU NPOBEIEHNN YCTHOT'O ONPOCa SIBIISETCSA JEMOHCTPALMS OCHOBHBIX
TEOPETUYECKUX TIOJOXKEHUI, B paMKaxXx OCBAaMBAa€MOHl KOMIIETECHIIMHM, YMEHHE IPUMEHSATh
MOJIyYEHHbIE 3HAHHWS HaA TMPAKTHKE, OBJAJCHUE HAaBbIKAMM aHalW3a M CHUCTEMaTH3aluu
uHpOpMaLUU B 00J1aCTH (PUHAHCOB.

Mpu oLeHMBaHUM PE3yNbTATOB YCTHOMO ONPOCA UCMOJb3YeTcs CeyHoLan LKaa OLLEHOK:

100% - 90%  |Yuamuiicss 1eMOHCTPUPYET COBEPIICHHOE 3HAHUE OCHOBHBIX TEOPETUYECKUX IOJIOKEHHUU, B
paMKax OCBaMBAaeMON KOMIIETCHLIMHM, YMEET IPHMEHSITH IOJyYeHHBIC 3HAHUS Ha IPAKTHKE,
BJIaJICET HAaBBIKAMHM aHaJIM3a M CHCTeMaTH3aliK nHdopManuu B oosacti (puHaHCOB

89% - 75% | Yuammiicsi IeMOHCTPHPYET 3HAHHE OOJBIICH YaCTH OCHOBHBIX TEOPETHUYCCKHX ITOJIOKCHHM, B
paMKax OCBaMBacMON KOMIICTCHIIMU, YMECT MPHUMEHSATh IOJYYCHHBIC 3HAHHS Ha MPAKTHKE B
OTACbHBIX cepax npodeccCHOHANBHON [ESTENbHOCTH, BIIAJICET OCHOBHBIMH HABBIKAMH
aHaM3a M CHCTEMaTH3aIllui HHGOPMAIK B 00JIaCTH (UHAHCOB

74% - 60% | Yuammiicss AEMOHCTPHPYET NOCTATOYHOE 3HAHWE OCHOBHBIX TEOPETHUECKHX IIOJIOKCHHWH, B
paMKax OCBaMBAaeMOW KOMIIETEHILUH, YMEET HCIIOJIb30BaTh IOIy4YEHHbIC 3HAHUS IS PELCHUS
OCHOBHBIX IIPAaKTHYECKUX 3a7ad B OTIENBHBIX cdepax NpoecCHOHANBHON AeSTEIbHOCTH,
YaCTHYHO BJIa/ICET OCHOBHBIMU HaBbIKAMM aHAIIM3a M CHCTeMaru3aluu MHGOopMauu B 00IacTu
(rHaHCOB

MeHee 60%  |Yuammiics aeMOHCTpHUPYeT OTCYTCTBHE 3HAHHS OCHOBHBIX TEOPETHYECKHX ITOJIOKCHHUH, B
paMKax OCBaWBaeMOW KOMIICTEHIIMH, HE YMECT NMPHUMEHSATh MOJTyYCHHBIC 3HAHUS Ha MPAKTHKE,
HE BIIQJICCT HABBIKAMH aHAJIN3a M CHCTEMAaTH3aliy HHPOpMaIiy B 001acTi pUHAHCOB

TecrupoBanue
YpoBeHb 3HAaHUM, YMEHMH UM HaBBIKOB O0Oydaromlerocs IpU YCTHOM OTBETE BO
BpeMsl IPOBEJEHUS TEKYIIEro KOHTpoJis ompenenserca Oamiamu B auamnasone 0-100 %.
KpureprieM oneHuBaHHS TNpH TPOBEJCHUU TECTUPOBAHMS, SBISETCS KOJIUYECTBO BEPHBIX
OTBETOB, KOTOpBIE Jal CTYyAEHT Ha BOMpOCHl TecTa. llpm pacdere KommdecTBa O0auioB,
MOJIyYEHHBIX CTYJAEHTOM IO UTOr'aM TeCTUPOBAHMS, UCTIONb3YyeTCs cieayomas Gopmya:

E:EXIOO%,
o

rae b — konu4ecTBo 68.J'IJ'IOB, MOJIYYCHHBIX CTYACHTOM 11O UTOI'aM TCCTUPOBAHMU,
B — konmmaectBO BCPHBIX OTBETOB, JaHHBIX CTYJCHTOM Ha BOIIPOCHI TECTA,
O- 06]1_[66 KOJIMYECTBO BOIIPOCOB B TCCTC.
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IIposepka Keiica
YpoBeHb 3HAHMN, yMEHMH M HaBBIKOB OOydaromlerocs IpH MpOBEpKe Kelica BO
BpeMs TPOBEJACHMS TEKYIEro KOHTPOJs ompenensercs Oammamu B auanazone 0-100 %.
KpurepusiMmu oneHuBaHus @Ipy MPOBEPKE Kelca SABISETCA JEMOHCTpalus OCHOBHBIX
TEOPETUUECKUX ITOJI0KEHUH, B paMKaX OCBauBAEMOU KOMIIETCHIIUH.
[Tpu onicHMBaHWM PE3yJIBTATOB PEHICHUS KEMCA MCNONb3yeTCA caeytolan WKana OLeHOK:

100% - 90% |Yuamuiicss NEeMOHCTPUPYET COBEPIIEHHOE 3HAHME OCHOBHBIX TEOPETHUECKUX TOJIO0KEHHUIH,
MPAKTUYCCKUX W aHAJTMTUYCCKUX HABBIKOB B PAMKAX OCBAMBAaEMOW KOMITCTCHIIHH.

89% - 75%  |Ywammiicst JeMOHCTPHpYET 3HaHWE OONbIIEH YacTH OCHOBHBIX TEOPETHYECKUX ITOJIONKCHHUM,
MPAaKTHYECKNX M aHAJIMTHYECKUX HABBIKOB B PAMKAaX OCBAaMBAEMON KOMIICTCHIIMH.

74% - 60%  |Yuamuiicss JEMOHCTPUPYET JOCTATOYHOE 3HAHME OCHOBHBIX TEOPETUYECKUX IOJIOKEHUH,
MPAKTUYCCKUX W aHATUTUYCCKUX HABBIKOB B PAMKAX OCBAMBAEMOW KOMITCTCHIIHH.

MeHee 60%  [Yuammiics OEeMOHCTPUPYET OTCYTCTBHE 3HAHHS OCHOBHBIX TEOPETHYECKUX IOJIOKEHHH,
MPAKTUYECKHUX U aHAJIMTUYECKUX HABBIKOB B PAMKaX OCBaMBAaeMON KOMIIETCHIIMU.

Pemenne 3apa4
YpoBeHb 3HaHWM, YMEHUH U HaBBIKOB OOYy4YaloIIErocs IpU pELIEHUH 3a7ad BO
BpeMs IPOBEICHMS TEKYILEro KOHTpOJs ompenensercs Oamtamu B auanazone 0-100 %.
KputepueMm oneHuBaHUS MpH pELIEHUH 3a]ad, SBISIETCS KOJWYECTBO BEPHO PEILEHHBIX 3ajad.
[Ipu pacuere kosnyecTBa OaoB, IMOJYYEHHBIX CTYAEHTOM II0 MTOraM peLIeHHs 33a7ad,
UCIIONb3YeTCs caenyromas Gopmyna:

5=2100%,
0

rae b — xonuyecTBO 6aMI0B, MOMYYEHHBIX CTYACHTOM TI0 UTOTaM pelIeHUs 3a/1ay;
B — konmu4ecTBO BEPHO PEIICHHBIX 33]1a4;
O — 00111E€ KOIMYECTBO 3aa4.

Pemienne cuTyanimnoHHOM 3a1a4u

YpoBeHb 3HaHMH, YMEHMM M  HaBBIKOB OOy4YaloIErocs IpH  BBINOJIHEHUU
CUTYallMOHHOM 3aJjaud BO BpeMs IPOBEACHUS TEKYILEro KOHTPOJS onperaesnsercs OajiaMu B
nuamazone 0-100 %. Kpurepusimu onleHWBaHUs SBJISETCS cOOp M 0000IIeHUEe HEOOXOIUMOM
UHpOpPMaLlMK, TPABWIBHOE BBIOJHEHHE HEOOXOJMMBIX pAcyeToB, JIOCTOBEPHOCTh U
000CHOBAHHOCTH BHIBOJIOB.

MpPW OLEHMBAHWM Pe3yNbTaTOB PeLIeHWA CUTYaLMOHHOW 334ayu WCMo/b3yeTca caefylolas
LKaNa OLEHOK:

100% - 90% |Yuamuiicss NEeMOHCTPUPYET COBEPIIEHHOE 3HAHME OCHOBHBIX TEOPETHUECKUX TOJIO0XKEHHUIH,
yMeeT coOupaTh 1 0000111aTh HEOOXOMMYI0 HH(POPMAITHIO, TPABHIBHO OCYIIECTBISCT PACUYCTHI,
JiesiaeT 000CHOBaHHbIC BBIBOJIBI

89% - 75%  |Ywammiicss JEeMOHCTPHpYET 3HaHWE OONBIIEH YacTH OCHOBHBIX TEOPETHYECKUX ITOJIOXKCHHUM,
MOXeET coOparh OOJNBIIYI0 YacTh HEOOXOAWMOW WH(OPMAINH, PACCUUTHIBACT HEOOXOIMMEIC
TIOKa3aTesIH, JIeJIaeT BHIBOJIBL, JOMYCKast IPH 3TOM HE3HAYHUTENIbHbIE OUINOKH

74% - 60% | Yuamuiicss 1eMOHCTpUPYET 3HAHHE HEKOTOPOW YacTH OCHOBHBIX TEOPETHYECKHUX MOJOKEHUH,
MOKET cOOpaTh HEKOTOPYIO YaCTh HEOOXOAMMOW WH(POPMAIUHU, PACCUUTHIBACT HEOOXOIMMEIC
MOKAa3aTesH, IeJIaeT BhIBOJIbI, JOMYCKAsl IPU 9TOM OIIMOKU

meree 60% | Yyammuiics JeMOHCTPHPYET OTCYTCTBHE 3HAHUS OCHOBHBIX TEOPETHUECKHUX MOJIOKEHUH, YMEHUI
1 HAaBBIKOB B PAMKaX OCBaWBAaEMOW KOMIECTEHIINH.

5. OneHovHbIe MaTepHaJibl l'lpOMC)KyTO‘lHOﬁ aTrTeCTallui 10 JTMCHMIIJIMHE

5.1. MeToabl npoBeeHUs IK3aMeHAa

3ayera ¢ OLEHKOWH NPOBOAATCH C INPHMEHEHHEM CJIEAYIOIUMX MEeTOJ0B: METOJ
YCTHOTO OIlpoca IO BOIPOCAaM U3 IE€PEYHs NMPUMEPHBIX BOIPOCOB M3 I.5.2 U BBINOJIHEHHUSA
MIPAKTUYECKUX 3a/1aHUM.
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5.2. OneHo4YHbIe MaTepHAJIbI IPOMEKYTOYHOM ATTECTALIUH

Komnonent [TpoMexyTOUHBIH / KIIIOYEBOW HHIAMKATOP Kputepuii oneHuBaHuS
KOMIETEHINH OLICHUBaHHUS
ITKo2 OC-1.3 — 3HAeT OCHOBBl MAaTEMaTUUYECKON CTaTu- |— JAEMOHCTPUPYET 3HAHHUS OCHOB
CnocobeH  MCHONB30BATh | CTHKH, HEOOXOAMMBIX JJIS aHAM3A M OLIEHKH | MaTeMaTHYeCKOM CTaTUCTHKH,
MaTeMaTUYECKUH nHpOpMAaLMK  TpPU  PELICHWH  THUIOBBIX | HEOOXOOMMBIX JJsl  aHalW3a |
MHCTPYMEHTAapui MUl | MaTeMaTHYECKUX 3a1a4 OLICHKU nHpOpMaLUH mpu
MOCTPOEHHUS peleHnH THIIOBBIX
H9KOHOMETPHUYECKHIA MaTeMaTU4YeCKUX 3a1a4;
MoOJeNell AN pelIeHUs

MPUKIAAHBIX 3a4a4

— HCHOJB3YET 3HAHUA TIPU ONPEACIICHUN U
XapPaKTCPUCTUKHU THUIIA ITPOCKTA

— OmpenelnseT THII TPOCKTa

— chonwyeT 3HAaHUA MaATEMATHUYCCKOI'O
aHanM3a JUIsl COCTaBJICHHUS DSKOHOMETpHYE-
CKHX MOJICIICH;

— yMeeT pa3pabarbiBaTh HOBBIC
SKOHOMETPHYECKHE MOJEeIN Ha
OCHOBE METOZIOB
MaTeMaTHYeCKOro aHalu3a;

OIIK OC-1.2
CnocobeH NpUMeHATb
3KOHOMETpUYECKME
MeToAbl ANA peLleHus
NpUKNagHbIX 33434

— TIPUMEHSET anmapaT MaTeMaTH4ecKoH cTa-
TUCTHUKH JUISl PEIICHHS THIIOBBIX MaTeMaTnye-
CKHUX 33/1a4

— HCHOJIB3YET METOAbl MaTeMa-
THYCCKOM CTaTHUCTUKU U1 peuie-
HUA THUIIOBBIX MAaTEMaTHUYCCKHUX 3a-
Ja4d

— HIPUMEHAET OKOHOMETPUYECKHUE METOABI | — HCIIOJIB3YCT

JJIA pCIICHUA MPUKIAJHBIX 3aJ1a4 OKOHOMETPUYECCKHUE METOAbI  IJIsA
PECUICHUSA TTPUKIIAAHBIX 3a/1a4

— HCIIOJIB3YET MATEMAaTHYECKUE METOABI H — HCIOJB3YET METOAbI

3aKOHOMEPHOCTH SKOHOMUYECKON HAayKH I
MOJTOTOBKM W OOOCHOBaHUS pEIICHHH B
IpodeCCHOHANBHOM JIeSITeIFHOCTH

MaTeMaTHYECKON CTAaTHCTHKH B
nensx cbopa, 00pabOTKM U
aHaJIn3a TaHHbBIX;

— IPUBOJIUT 000CHOBaHHE
MPUMEHSIEMBIX METOJIOB
MaTeMaTHYECKON CTAaTHCTHKH B
nensx cbopa, 00pabOTKM U
aHaInu3a JaHHbBIX.

OIIK OC-5.1

Crnocobex Ipeiarath
pElIeHHs 3KOHOMMYECKOMN
poOIeMbI

— 3HAET METOJbI paclpeneCHHs PeCcypcoB B
MPOEKTE
— TpeaCcTaBIsieT
MOJIETIb

9KOHOMETPHUYECKYIO

— OCYIIECTBIISIET 00paboTky
nHpOpMaNUK, HEOOXOAUMYIO JUIS
IIOCTPOCHHA  KOHOMETPUYECKOH

MOJIe/Id B paMKax pelraeMor mpu-
KJIaTHOH 3a1a4H;

— MHCIOJb3yeT MaTEeMaTHUECKUE METOAbl U
3aKOHOMEPHOCTU YKOHOMHUYECKON HAyKH s
MOJArOTOBKM W OOOCHOBaHUS pEILICHHH B
podeCcCHOHANBEHOM JIESITENIbHOCTH

— BBIABILAET po0IEMBI
SKOHOMHMYECKOI0 XapakTepa IIpu
aHaIM3€ KOHKPETHBIX CUTYaLlUH U
MpeJIaraeT CrocoObl UX pelIeHus,

OLIGHUBAET OXKHJIaeMbIe
pe3ysbTaThl.
OTO/TD
(pn HaTTMYMH
Kop srama ocBoenus
npodcrangapra) TpyaoBbIe Pesynbrarer o0ydeHus
KOMIICTCHIIUH
WH npoQeCCHOHATBHEBIE

JefcTBUs
[TpodeccronanbHbIit [MIKo OCII-1.3 Ha YpOBHE 3HAHUI:
cTangapt «Crenuanuct o — 3HAET THIIbl O'PAaHUYCHHI IPOEKTA;
[YIIPABJICHUTIO PHUCKaMI) Ha ypOBHE yMeHI/Iﬁ:
(yTB. — HUCTONB3YyeT 3HAHMS MaTEMaTHYECKOTO aHalIn3a IS COCTaBIIE-|
npukazoMm  MuHHCTEpCTBA HHST YKOHOMETPHIECKUX MOJIENIeH
fpyAa W COHMANBHON Ha ypOBHE HABBIKOB:
;ammfﬂ . @ — yMeeT pa3pabaThIBaTh HOBBIC 3KOHOMETPHUYECKHE MOJIEIH Ha)

OC;SIHCKOH 20 1e8;[epau1/1§ OCHOBE METOJIOB MaTEMaTH4YeCKOI0 aHAJIN3a;

ot 30 aBrycra roja

M i — 00OCHOBBIBACT COOCTBEHHYIO MO3MIIHIO YYACTHS B IIPOCKTE
564H) oT "

ITKo OC 11 — 2.2 Ha ypOBHE 3HAHWIA:
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«CTparernueckoe
yrpaBneHne
OpraHu3aIm)

PpUCKaMuj

— 3HAeT OCHOBHBIE (YOPMYIBI AJISI BBIYMCIICHUS XapaKTEPHCTUK
3KOHOMETPUUECKON MOJIEITH

Ha YPOBHE YMEHUI:
— IpUMEHSeT anreOpandyeckue METOIbl TIPH  COCTABICHUH
9SKOHOMETPUUYECKUX MOJEIeH;

[Ha YPOBHC HAaBBIKOB!
— AQHaAJIM3UPYET pCAJIbHBIC DKOHOMHUYECCKUEC CUTYAIlUN C IMOMOIIb
COCTAaBJICHHBIX SKOHOMETPUUYCCKUX MOZ[CHefI.

IIKp OCII-1.2

Ha ypOBHE 3HAHWH:
— 3HAaeT OCHOBHBIC (DOPMYJIBI AJISI BEIYHMCICHHUS XapaKTEPUCTHK
SKOHOMETPUYECKON MOJeIn

Ha YpOBHE YMEHHI:
— npumensier quddepeHnnanbHbple YpaBHEHUs! IPH COCTAaBJICHUH
9KOHOMETPUUECKUX MOJENICH;

[Ha YPOBHC HABbIKOB!
— HCIIOJIB3YET paHEE COCTABJICHHBIC SKOHOMETPUICCKUE MOICIIA
JUJIL aHaJIM3a HOBBIX MPAKTUYCCKUX CHTyaHHﬁ.

OIIK OC-1.3

Ha YpOBHE 3HAHUI:

— OCHOBBI MAaTeMaTU4ECKOM CTaTHCTHKH, HEOOXOAUMBIE ISl aHa-
1132 ¥ OIIEHKH MH(pOPMAIIUU MTPH PELICHUH TUIIOBBIX MareMaTH4e
CKHX 33134

Ha ypOBHE YMEHUI:
— HUCIIOJNIB3YET SKOHOMETPUUYECKUE MOJAENH JUIS CTaTHCTHYECKOTO
aHaJIM3a JaHHBIX

Ha YPOBHE HABBIKOB:

— MpPUMEHSET HaBBIKU amnmnapara MaTeMaTUYeCKOW CTaTUCTHUKH]
JUJIA pCH_IeHI/ISI THUITIOBBIX MAaTCMAaTHYCCKUX 3a1a4,

- JeJ1acT BBIBOABI HA OCHOBE HpI/IMeHeHHbIX 3KOHOMeTpI/I‘~IeCKI/IX
MOZEIIE.

OIIK OC-4.1

Ha ypOBHE 3HAHMIA:
— 3HAEeT METOABI PaCIpEIENIEHUs PECYPCOB B IPOEKTE
— TPECTABISIET SKOHOMETPHUECKYIO MOJIEITb;

Ha YPOBHE YMEHUM:
— IPUMEHSECT JKOHOMETPUYECKUE METOIAbL Ul PELUCHUS IIPU-
KJIaJHBIX 3a1a4

Ha ypOBHE HaBBIKOB:

— BBIABJISICT NMPOOJIEMBI S5KOHOMHUYECKOTO XapaKTepa MpH aHaH-
3¢ KOHKPETHBIX CHUTyalWi M MpeuiaraeT CIocoObl MX peIIeHHS,
OLICHUBAET 0XKUJAEMbI€ PE3yJIbTAThL.

— HCHOJNB3YyeT MaTeMaTHYeCKHe METOAbl W 3aKOHOMEPHOCTH
9KOHOMHYECKOI HayKH JUIsl TIOATOTOBKU K 0OOCHOBAHUSI PEIICHUN
B Ipo(heCCHOHAIBLHOM JeSTeTbHOCTH

OIIK OC-6

Ha ypOBHE 3HAHMIA:

— BBIOMpaeT HEOOXOAMMBbIE HWH()OPMAIMOHHBIE TEXHOJIOTHH U
MIPOTpaMMHBIE CPEACTBA IJIS PEIICHUH NPOQPECCHOHATBHBIX 3a-
Aad;

Ha YpOBHE YMEHUI:
— JHCIIOJIBb3YeT COBPEMEHHbIE HH(OPMAI[IOHHBIE TEXHOJIOTHH IS
COCTaBJICHHSI SKOHOMETPHUECKUX MOJIeNel;

Ha YPOBHE HaBBIKOB!
— COCTABJIIET HOBBIE 3KOHOMETPUYECKUE MOJEIH C IIOMOIIBIO

COBPEMEHHBIX HH()OPMAIIMOHHBIX TEXHOJIOTHH.

Tunosble olleHOYHBbIE CPEICTBA MPOMEKYTOUYHOI aTTecTALNU

Bomnpocsl K 3a4eTy ¢ OLEHKOM M0 JMCHHUIINHE «IKOHOMETPHKA»
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1. DKOHOMETpUKA U €€ CBA3b C dKOHOMUUYECKOU TEOpUEH.

2. Monenu cBA3M M MOJENU HaONIOJEHUN; SKOHOMETpUYecKass MOJelb, MoJ00paHHas
MOJIETIb.
Tumne! magaeIX 1 Moaesei. 4. MICTOYHNKN CTaTUCTHYECKUX JAaHHBIX.
Teoperuueckast 1 BHIOOPOYHAs perpeccusl.
WNHTepnperanus Ciy4yaliHOTO 4JICHA.
JIMHEMHOCTH perpeccuu Mo NEPEMEHHBIM U ITapaMeTpaM.
Meron nHanmenbimx kBagpatoB (MHK).
Csoiictea MHK onenok napamerpos mozenu. I'eomerpuss MHK.

10 [TpeamonokeHuss METOJla HAMMEHBIIMX KBaJpaToB U TeopeMa ['aycca-Mapkoaa.

11. Beibopounoe pacnpeaeneane MHK oreHkw.

12 [IpoBepka  CTaTUCTUYECKHMX  THUNOTe3 O  KoddduumeHtax  perpeccuu U
JIOBEPUTEIIbHBIE UHTEPBAJIbI.

13. JIBycTOpOHHHE N OTHOCTOPOHHUE TMIIOTE3BI.

14 Perpeccusi ¢ OuHapHOU 0OBACHSAIONIEH TepeMeHHOH.

15 Kputepun kauecTBa NpUONMKEHHUS AAHHBIX MOJEIBI0 M HMX HCIOJIB30BAaHUE IS
BbIOOpA MOJETIH.

16 ['eTepoCcKeAaCTUYHOCTD.

17. MyJIbTUKOJJIMHEAPHOCTb.

18 ABTOKOpPPEIUPOBAHHOCTD.

19. Metonbl «60pb0BD» ¢ HAPYIICHUSAMU TPEATIONIOKEHHH TeopeMbl ['aycca-MapkoBa.

2. Mcnonp30BaHrE OLIEHEHHON MOJEIH JJIsl IPOTHO3UPOBAHUA.

21. CMeleHne U3-3a NPOIMYLIEHHON IEPEMEHHOM.

2. Moaenb MHOKECTBEHHOW JIMHENHON pErpecCcu.

22.011eHKa HAUMEHBIIIUX KBaJAPATOB.

23.IlpennonoxeHus MeToJa HAUMEHBUIMX KBaJpaToB JIi MOJIEIM MHOKECTBEHHON
JIMHENHOM perpeccuu u teopeMa I'aycca-Mapkosa.

24 TIpoBepka BoINonHeHUs npeanonoxennii MHK.

25.Hapymenust npennosio)keHud TeopeMmbl l'aycca-MapkoBa, HX IOCIEICTBUS U
METOBI «OOPHOBD» C HUMHU.

26.Kpurepun kauecTBa NPUOIMIKEHUS ITAHHBIX MOJICNIBIO MHOXKECTBEHHOH JMHEHHOMN
perpeccuy U UxX UCIOJIb30BaHUE I BHIOOpA MOJCIH.

27.1lpoBepka THIIOTE€3 M JIOBEPUTEIbHBIC HMHTEPBAJIBI U OJHOTO KO3 HUIMEHTA.
[IpoBepka COBMECTHBIX TUIIOTES.

28.TecTpoBaHue OrpaHUYEHHS, BKIIOYAIONIETO HECKOIBKO KO (UIIEHTOB MOJIEIH.

29.TectupoBanue cnenuduKauy MOACIA MHOKECTBEHHOHN JTMHEHHOM PErpeccum.

30.061mmas cTpaTerust MOACIMPOBAHUS (PYHKIMU HETMHEHHON PErpecCcHy.

31.Buabsl HEIMHEWHHOCTH.

32.IlapHas HeIMHENHas perpeccus.

33.B3anMoeiCTBHE MEXKTy HE3aBUCUMBIMH ITIEPEMEHHBIMU.

34.BHYTpEHHss1 ¥ BHEUTHSISI 0O0CHOBAaHHOCTH UCCIIEOBAHUSL.

35.CmeleHne u3-3a NPOMyLUICHHBIX TEPEMEHHbIX.

36 CmemieHue n3-3a oUMOOK U3MEPEHUS OOBSICHSIOMUX MEPEMEHHBIX.

37. OTcyTCTBYIOIIME JaHHBIE, CMEIICHNE U3-3a 0TOOpa HAOIOICHUH.

R HemnpasunpHas crierudukanys GyHKIMOHAIBLHON (OPMBI perpeccuu.

3. B3anMHOe BIUsIHHAE ITIEPEMEHHBIX.

40.CucreMbl OTHOBPEMEHHBIX YPaBHEHUI.

41.CtpykTypHas ¥ IpuBeZieHHAs] (POPMBI.

42 .OK30reHHbIE, YHIO0T€HHBIE, IIPEIONPEAECIICHHBIE IEPEMEHHBIE.

43. UneHntuuunpyeMocTb OTAEIbHBIX YPaBHEHUH CTPYKTYPHOU (HOPMBI.

44. OnieHMBaHNE CUCTEMBI OJTHOBPEMEHHBIX YPAaBHEHU.

00N W
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45. BHyTpeHHssI W BHEUIHSS OOOCHOBAHHOCTb IMPH IPOTHO3UPOBAHMM MO MOETH
perpeccuu.

46. IloHaTne 0 MeTO/1e MHCTPYMEHTAJIbHBIX [IEPEMEHHBIX.

47. BpeMeHHoi1 psif.

48. CroxacTU4eCKH CcirydaliHbIN MTpoLecc.

49.CranmoHapHbIe BPEMEHHBIE PSIIBL.

50.ABTOKOppEISIMOHHAS (QYHKIIHS.

51.bemnsrit mrym.

52.1IpoBepka Ha rayCCOBCKHUI Oelblif Iym.

53.MA(q). Onepatop 3ama3asiBanusi. MA(1).

54. M neHTUUIPYyEMOCTh, YCIOBUE OOPAaTUMOCTH.

55.JIuHeiiHbIe TPOLIECCHI.

56.Paznoxenue Bonpga.

HpI/IMepHLIe BapWaHTbl 3K3aMeHaUNUOHHbIX 6unertos

3K3AMEHAILIMOHHBINA BUJIET Ne 1
N0 JUCHHUILINHE «JKOHOMETPHKA»
1. JIuHEHHOCTH perpeccuu 1o NepPEMEHHBIM U TapaMeTpaM.
2. HenpaBuipHas cnenudukanus GQyHKIMOHAILHONU (OPMBI perpeccumu.
3. HccnenoBanne BriarouaeT 10 Mambix mpeampuatuil  oOpaOaTbIBaromien

IOPOMBIIIJICHHOCTH, TJe Y — NMOoTpeblieHHe MaTepualioB, ThIC., py0. 1 X - o6bem NpoM3BOACTBa,

TbiC., py6.
Ne npeanpusitus OObeM pOU3BOICTBA, THIC., [Torpebnenue marepuanos,
py0., X THIC., py0. V
1 21,5 116
2 20,5 125
3 26,5 128
4 28 135
5 24 144,5
6 21,5 147
7 22 151
8 25,5 182
9 27,5 170
10 29 155,5
Tpebyercs:

[ToctpouTs nUHEHOE YpaBHEHUE MapHOU perpeccun V' oT X . Crienatb BBIBOJ.

PaccuuTath nuneitHbIi K03 unment napHoi koppemsiuu CaenaTh BHIBOI.

Cpennroro omubky anmnpokcumanuu. Craenarb BIBOI.

C nomomsto F- kputepus ®uiiepa OLIEHUTE CTATUCTHUECKYIO HAJIEKHOCTh PE3YJIHTAaTOB
PErpeCCUOHHOI0 MOACIUPOBAHUS.

4 UmetoTca AaHHble 0 Npubblav KomnaHum 3a 16 KBapTanoB. BbLiM NosyveHbl caeayrolime
3HaYeHMe OLEHKM Ce30HHOM KOMMOHEHTbI C MOMOLLbIO MYNbTUMUKATUBHOM MOAENN.

Ne kBaprana, £

Ton I 10 11 v
1 - ; 1,191 1,835
2 0,146 0,285 2,003 0,985
3 0,690 1,298 1,038 0,352
4 0,962 0,346 ; ;
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Tpebyercs:
Onpenenutsb CKOPPEKTUPOBAHHbIE CE30HHBIC KOMIIOHEHTBI c IIOMOIIBIO
MYJIBTHIUTUKATUBHOW MOJICITH.

Cnenath MpOrHo3 NPUObUIM KOMITAHUH HA MEPBOE BTOPOE CIEAYIOIIETO Toa.
Ypasaernne tperga /' = 10,66 + 1,26 -7 Cnenatb BBIBO/I.

SK3AMEHALIMOHHBIN BUJIET Ne 2
MO AUCHUIIMHE «IKOHOMETPHKA»
1.Metonomnorus bokca-/[>)xenkunca.
2.Mopenu MHOXXECTBEHHOT'O BEIOODA.
3.MmeroTcs creayroniue JaHHbIE 3aBUCUMOCTH 00BbeMa BBIMYCKa MPOIYKIIUH (») ot

KOJIYecTBa paboumnx (xl ) Y CTOMMOCTH OCHOBHBIX (DOHIIOB (THIC. PYO.) (xz) 10 KpynHbIX KOMMNAHWIA.

Y Xy X y? xf x% Yy Yxg X1Xg
Cymma 65,7 88,9 35,1 5306,9 | 8180,9 | 1323,7 | 6039,2 | 2297,5 | 3061,4
Tpebyercs:

Onpenenuts napHeie K03PpPUIHeHTs Koppensaiuuu. CaenaTs BBIBO/I.
[TocTpouTh ypaBHEHHE MHOKECTBEHHOH PETrpecCU B CTaHIAPTU3UPOBAHHOM MacIiTade u B
ectecTBeHHOH dopme. CaenaTh IKOHOMUYECKHI BBIBOJ.
[IpoBecTn oOllEHKY KayecTBa TMOJYYEHHOM MOJEIM C TOMOIIBI0O MHOKECTBEHHOTO
KO3 GUIMEHTa KOPPEIAUH U feTepMuHanui. CuenaTbh BBIBOJ.
4.Ilo necsatu TepputopusiM paifona 3a 200xr. M3BecTHBI 3HaU€HUS ABYX MPU3HAKOB.

VYpaBHEHHE perpeccuu: y=22
Paiion Pacxonbl Ha TOKYTIKY CpennenneBHas 3apaboTHas
MPOOBOJILCTBEHHBIX TOBAPOB,THIC., | ILUIaTa OJHOTO pabOTHHKA, PYO.,
pyo., V X
Bragumupckas 0071. 44 87
KocTtpomckas o01. 45 88
OpJitoBcKast 00J1. 46 89
Psi3anckas 0671. 47 90
CmoneHckas o01. 48 91
Teepckas 001. 49 42
Bbpsinckas o01. 61 101
HBanoBckas o0J1. 62 102
Tynbckas o01. 127 103
ApocnaBckasi 001. 128 96
OnpenenuTh HATMYHE TETEPOCKETACTHYHOCTH ITPH YPOBHE 3HAYMMOCTH “

IIIxana oneHuBaHuA

VYpoBeHb 3HaHWH, YMEHHMH W HABBIKOB OOy4Yarolerocs NMpH YCTHOM OTBETE€ BO BpeMs
MPOMEXYTOUHOW  aTrTecTaluu  ompexaensercss  oneHkamu — «Otimuno» /  «Xopomoy/
«Y nosierBoputensHo»/ «HeynoenerBopurensHo». KpurepusmMu olLEHMBaHHS Ha 3ayeTe C
OLICHKOM SBJISI€TCSl JEMOHCTpPAllMsi OCHOBHBIX TEOPETHYECKHX IMOJIOKEHHUH, B paMKax
OCBaMBaeMO KOMIETEHIUH, YMEHHE PUMEHATh MOJy4YEeHHbIE 3HAHUS Ha MPaKTHKE, OBJIa/ICHUE
HaBBIKAMU aHAJIHM3a U CUCTEMAaTH3aluy HHPOPMAaLUU B 006JacT (PUHAHCOB.
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Jns gucuurnH, (HOpMON MPOMEKYTOUHON AaTTECTAllMM KOTOPBIX SIBISIETCS 3a4eT C
OLICHKOM, TIPUHSTHI CIEIYIOIINE COOTBETCTBHS:

- 90-100% - «oTiuHO» (5);

- 75-89% - «xoporio» (4);

- 60-74% - «ynoBneTBOpUTENBHOY (3);

- meHee 60% - «HEYIOBICTBOPUTETHLHOY (2).

npl/l OUEHUBAHNN PE3YZIbTATOB YCTHOIO ONpPOoOCa NCNOJIb3yeTCA C/ieayoulan WKasia OUeHOK:

Oramnbl  KOMIIETEHIIMH, IPEAyCMOTpPEHHble  00pa3oBaTeNbHOM  IPOTrpamMMoii,
c(OopMUPOBaHBI HA BEICOKOM YpoBHE. CBOOOHOE BIIaJICHHE MaTEepUalioM, BBISBICHHE
100% - 90% MEXIIPEIMETHBIX  CBA3el. VYBepeHHOe BJIAJCHHE IOHATUIIHBIM  amlapaToM
(oTnn4HO) IUCUMIUIMHBL.  [IpakTHdeckre  HaBBIKM  NMPO(PECCHOHANBHOHW  JIESATEIbHOCTH
chopMHpOBaHEI Ha BBICOKOM ypoBHe. CIIOCOOHOCTP K CaMOCTOSTEIHHOMY
HECTaHJapTHOMY PELICHHIO PAKTHYECKHX 3a/1a4

Orambl  KOMIIETEHIIMH, TPEAyCMOTpPEHHbIE  00pa3oBaTENBHOM  MPOTpaMMoii,
c(opMUpPOBaHBl JI0CTaTOYHO. JleTaqbHOE BOCHPOM3BEAEHHE Y4YEOHOro Marepuala.
[MpakTryeckne HaBBIKM NPO(ECCHOHAIBLHON AEATEIbHOCTH B 3HAYMUTEIBHOW Mepe
copmupoBanbl. [IpUCYTCTBYIOT HaBBIKM CaMOCTOSITENILHOIO PEUICHHsI PAKTHYECKUX
3a]a4 C OTJIeNbHBIMHU 3JICMEHTaMH TBOPYECTBA.

89% - 75%
(xoporio)

Ortampl  KOMIIETCHIIWH, NPEAyCMOTPEHHBIE  00pa30BaTeNbHOM  MPOTPaMMOH,
chopMHUpOBaHEI Ha MHHHMAIBHOM YpOBHE. Hamnume MHHHMANBHO JOITyCTHMOTO
YpOBHS B YCBOCHHH YYEOHOTO MaTepHaia, B T.4. B CaMOCTOSTCIHFHOM pEIICHUH
MPaKkTHYECKUX 3aaad. [IpakTHueckue HaBBIKM INPOPECCHOHATIBHON JIESITENEHOCTH
c(hOopMHUPOBaHBI HE B IOJHOM Mepe.

74% - 60%
(YIOBIETBOPUTEIHHO)

OtTanbel KOMIIETCHLIMH, TPEeIyCMOTPEHHbIE 00pa30BaTeNbHOW MPOrpaMMoON, He
chopmupoBanbl. HemocTaTouHBIii ypOBEHB YCBOCHHS NOHATHHHOTO ammapara |
Hanuuue (parMeHTapHBIX 3HaHMH Mo auciuiuimHe. OTCYTCTBHE MHHHMAJIBHO
JIOITyCTUMOTO  ypOBHSI B  CaMOCTOSATENIbHOM PEIICHWH NPaKTHYECKUX 3ajad.
[TpakTHyeckre HaBBIKU MPOGeCcCHOHATBHON AESTETbHOCTH HE CHOPMHUPOBAHBI.

meHee 60%
(HEYIOBIIETBOPHUTEIHHO)

(I)OHIILI OIICHOYHBIX CpCACTB HpOMe)KYTOLIHOI\/'I aTTeCTaluun o JUCHUIITIMHC
MMPEACTABJICHEI B IIPUIIOKCHUN 1.

6. MeToguueckue MaTepHaJIbl IO OCBOCHUIO TUCHMIIINHBI

PexoMenaganuu mo NJIAHUPOBAHUIO U OPraHU3AllMd BPEMECHH, HQOﬁXO}II/IMOFO Ha U3yYCHHEC

AUCHUITIIMHBI
CprKTypa BpCMCHH, HGO6XO,I[I/IMOFO Ha U3YYCHUC NUCHUIIINHBL
Dopma N3ydeHHUS TUCIUTUIHHBI Bpewms, 3arpaunBaeMoe Ha M3y4EHHE AUCIUILINHEL, %o
W3yyenune aureparypsl, peKOMEHIOBaHHON B yueOHOM 40
IporpaMmMe
Pemenue 3anay, NpakTU4ECKUX YIPAKHEHUN U 40
CUTYAIIMOHHBIX IPUMEPOB
Wzydenne Tem, BEIHOCHMBIX Ha CAMOCTOSITEIIFHOE 20
paccMOTpEHHE
Hroro 100

MeToanyeckue peKOMeHAAIMH 110 MOAr0TOBKE K MPAKTHYECKOMY (CEeMHHAPCKOMY)
3aHATHIO

OCHOBHOH 11€JIbI0 MPAKTUYECKOTO (CEMUHAPCKOT0) 3aHATHS SIBJISETCS TPOBEPKA IITyOUHBI
MOHUMaHMA CTYJCHTOM H3y4aeMOW TeMbl, yu4eOHOTro MaTepuajla M YMEHHS HU3JI0XKHUTh €ro
COJIep’KaHuE SICHBIM M YETKHUM S3BIKOM, PAa3BUTHE CAMOCTOSITEIbHOTO MBIIIJICHUSI U TBOPYECKOM
aKTUBHOCTH Yy CTYJEHTa, YMEHMs pellaTh MpakTU4Yeckue 3azaud. Ha mnpakTtudeckux
(ceMMHapCKuX) 3aHATUSAX MpeNIoyiaraeTcs paccMaTpuBaTh Haubosee BaKHbIE, CYIIECTBEHHBIE,
CIIO)KHBIE BOIIPOCHI, KOTOpBIE, Hamboyiee TPYOHO YCBauBaroTcs cTyAeHTamu. [lpu sTom

25




TOTOBUTHCS K NMPAKTHUECKOMY (CEMUHApCKOMY) 3aHSATHIO BCerja HyHO 3apaHee. [loaroroska k
MIPAKTHYECKOMY (CEMUHAPCKOMY ) 3aHSTHIO BKJIIOYAET B ce0sl ceayroliee:

- 00s3aTenbHOE 03HAKOMIICHHE C BOIIPOCAMH JJISi YCTHOT'O OIpoca,

- HM3Y4YeHHE KOHCIEKTOB JIEKIIUH, COOTBETCTBYIOUIMX pAa3/leioB ydeOHUKa, Y4eOHOTo
nocoOusi, coiep’KaHusl pEeKOMEH0BAaHHBIX HOPMATHUBHBIX IPABOBBIX AKTOB;

- paboTa ¢ OCHOBHBIMHU T€PMUHAMH (PEKOMEH]TYEeTCS UX BBIYUUTD);

- M3y4YeHHUE JOIOJIHUTEIBHON JMTEpaTypsl IO TEME 3aHATHS, JAejlas IpPU 3TOM
HE0OXO0IUMbI€ BBIMMCKH, KOTOPbIE MIOHAA00STCS TPU 00CYKIACHUH HAa CEMHHApE;

- (opmynupoBaHHE CBOETO MHEHHs 10 KaKJJOMy BOIIPOCY M apryMEHTHPOBAHHOE €ro
000CHOBaHUE;

- 3alMCh BO3ZHUKIIMX BO BPEMS CaMOCTOSATENIbHOW paboThl ¢ yyeOHHMKAMH M HAay4HOU
JUTEpaTyphl BOIIPOCOB, YTOOBI 3aT€M Ha CEMUHApE TOJIYYUTh Ha HUX OTBETHI;

- oOpallieHHe 32 KOHCYJIbTAIlMel K MPernoaBaTelto.

PexomMeHaanum no u3y4eHH0 MeTOAMYECKHX MATEpPHAJIOB

Metoauueckue Marepuaibl MO JUCHMIUIMHE TO3BOJISIOT CTYAEHTY ONTHMAJIbHBIM
00pa3oM OpraHu30BaTh NPOILECC U3YUYSHHS JaHHOM TUCIMIUIMHBL. MeToquuecKiue MaTepualbl 1Mo
JUCHUIUIMHE TPU3BaHbl MMOMOYb CTYAEHTY MOHATH clelu(UKy H3ydaeMoro Mmarepuaia, a B
KOHEYHOM HUTOI€ — MAaKCHMaJbHO IIOJIHO M Ka4eCTBEHHO €ro OCBOUTh. B mepByro odepenb
CTYJEHT JIOJDKEH OCO3HATh IMpeAHAa3HauYE€HHE METOJWYECKHUX MaTepHalioB: CTPYKTYpYy, LEIH U
3ajau. 1 9TOro OH 3HAKOMHUTCS C MpeaMOyJIoH, OrjaBIeHHEM METOJMYECKUX MaTepHalloB,
rOBOpsl MHaue, OCYLIECTBIIAET IMEPBUYHOE 3HAKOMCTBO C HHMM. B paszzgene, MOCBSIIEHHOM
METOJMYECKUM PEKOMEHJALUAM [0 H3YYEHHMIO JUCLUIUIMHBL, TPUBOASTCA COBETHI 11O
IUTAHUPOBAHMIO U OPTaHMU3AlMHU HEOOXOIUMOTO I U3YUYECHHS AUCLUUIUIMHBI BpEMEHH, OITUCaHHE
MIOCJIEAOBATEIbHOCTH  JEWCTBUM  CTyJEHTa  («CLIIEHApUil  M3Y4YeHUs  JHUCLUIUIMHBDY),
pPEKOMEHIalluu M0 pabdoTe ¢ JUTEePaTypol, COBETHI MO MOJArOTOBKE K 3K3aMEHY U pa3bsCHEHUS
0 TOBOJAY paboThl ¢ TECTOBOM CHUCTEMOH Kypca M Haja AOMAIIHUMM 3aJaHusMu. B 1emnom
JaHHbIE METOJMYECKHEe pPEKOMEHJAIMM CHOCOOHBI OOJEerdyuTh U3yYEHUE CTyJIEHTaMHu
JMCUMIUIMHBL M TIOMOYb YCIEUIHO CJAaTh O3K3aMeH. B pasgene, cogepxkamieMm ydeOHO-
METOJIMYECKHE MaTepHalibl TUCIUILINHBI, CO/Iep)KaHUEe MTPAKTUUECKHUX 3aHATUHN MO AUCLUUILIMHE.

PexoMeHganmu 1mo caMocTosATE/IbHOM padoTe CTyIeHTOB
Ha camocrositensuyto paboty cryneHtoB mo aucuuiuimae b1.0.08 «OxoHOMeTpHKa
BbIHOCATCA CeAytolme TeMbl:

Ne
n/ Tema Bonpocel, BeiHOCUMBbIe HA CPC
1I
1 2 3
OKOHOMETPHKA U €€ CBSI3b C IKOHOMUYECKON
1. | Tteopuei. MeTononorus 5KOHOMETPUYECKOTO | MICTOUHMKYM CTaTHCTUYECKUX JAHHBIX.
ucciieoBaHus. THUIIBI 5KOHOMUYECKUX JaHHBIX
Mopens napHoil nuHeitHON perpeccun. Meton BeGopounoe  pacmperenerne  MHK
2. HauMEHBIIMX KBagparoB. Teopema ['aycca-

OILICHKH.
MapxkoBa

[IpoBepka runore3 B MoAeNN NapHOI
JTUHeHoH perpeccun. Boibop “Hammyuiein”
3. | monenu. Hapymienue npeanoceliok TEOPEMbI
["aycca-MapkoBa. Perpeccust 6e3 cBoO601HOTO

[IpenmonokeHus MeToJa HaUMEHBIIUX
KBaJgpaToB M TeopeMa [aycca-Map-
KoBa. BriOopouHoe pacnpeneneHue

MHK ouenku.
YJIeHa
4. Mopenb MHOKECTBEHHOW JTMHEMHOM Hapymenus: npeanonokeHuii TeopeMbl
perpeccun. MHK. Teopema ['aycca-MapkoBa. | ['aycca-Mapkoa
[IpoBepka BbINOJHEHUS CTAaHIAPTHBIX (reTepockeacTUYHOCTb,
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MIPEANONIOKEHUI 00 OmMOKax B TMHEHHOM
MOJIEJTN HAOIIOIEHUI

MYJIbTUKOJJINHEAPHOCTb,

ABTOKOPPEITUPOBAHHOCTb ), 170'¢
HOCJEACTBUS U METOJBI «OOpBOBI» C
HUMH. Kpurepun KadyecTBa
OpUuOMMKEHUST  JIaHHBIX ~ MOJIENbBIO

MHOKE€CTBEHHOM JIMHEHHON perpeccuu
U HUX HUCIOJIB30BAHUC OJIA BI:IGOpa
MOJIEIH.

HpOBepKa THUIIOTE3 U CTaTUCTHUYCCKUEC BbBIBOJAbI

IIpoBepka COBMECTHBIX TUIIOTES.

5. B MOJIEJIX MHOXKECTBEHHOM JTMHEHHON
perpeccuu
[lapnasg HenuHeitHas perpeccus. Bsau-
6. Henunelinbie perpeccuoHHbIe MOAEIN MOJICHCTBHE MEXIy HE3aBUCHMBIMHU IIe-
PEMCHHBIMU.
7 O1eHka MccaeI0BaHui, OCHOBAaHHBIX Ha IlonsaTne o0 MeTone HMHCTPYMEHTAIbHBIX
MHOKECTBEHHOU perpeccuu TIEPEMCHHBIX.
MeTtoaonorus boxkca-JxeHKkuHca.
2 CranmonapHsie BpeMeHHbIE paabl, Mogenu | OneHuBaHUe CTAllMOHAPHOW MOJAETH
ARMA AR(p). OnenuBanue cTalMOHApHON
monaenu MA(Q).
Ilonstue 0 TECTE DF-GLS,
pa3pabotannoro B Elliott, Rothenberg,
andStock (1996).
Uccnenosanue npobiem,
BO3HUKAIOIIUX MpPU TECTUPOBAHUM Ha
e AMHUYHBIN KOPEHb (kpuTHKa
HecranuonapHbie BpeMEHHBIE PSIIbI. Hexbcona 1 Iioceepa
(NelsonandPlosser (1982)) TectoB Ha
9. L . eAMHUYHBbIH KopeHb). HMccnenoBanue
HECTAllMOHAPHBIX PAJIOB B paMKax MoAeen HOKOTOPHIX  TECTOB  HA  C/MHMUHbII
ARIMA
KOpPEHb TMPU HATUYUH CTPYKTYPHOTO
casura. [lonstue o Tecrax Ileppona u
3uBoTa-OHApIOCA  HA  CAMHUYHBIN
KOpPEHb TMpHU HAIWYUH CTPYKTYPHBIX
caBUroB B JaHHbIX. [loHatue o
CE30HHBIX €TUHUYHBIX KOPHSIX.
Hcnonb3oBanne MHOT'OMEPHBIX
10 Perpeccronnblii aHan3 UIsl CTALMOHAPHBIX | HH(OPMALMOHHBIX KpUTEPHEB:
"| BpeMeHHBIX psaoB. JJuHamuueckue mogenu | Akauke, XeHHaHa-Kyunna) u [lIBapia-
baiteca.
11. PerpeccrnonHslif aHaIU3 HECTAIMOHAPHBIX JIByxcTyneHuyaTass mpoueaypa OHIJa-

BPEMEHHBIX ps10B. KonHTerpanus u Mmoaenu
KOPPEKLUH OMINOKaMH

['peitnmxepa mnoctpoenuss ECM  mno

UMEIOIIMMCS CTAaTUCTUYECKUM
JTAaHHBIM.
TectupoBanue Ha HaJIMuue

KOI/IHTel"paHI/II/I Me>1<)1y HCCKOJIBKUMHN
BPEMEHHBIMHU psiIaMUd U OTpesesieHue
paHra KOI/IHTeraIII/II/I C
HCIOJIE30BaHUEM MPOIEAYPBI
Noxancena. Beibop momenmm ¢
WCIIOJIb30BAaHUEM  HMH()OPMAIMOHHBIX
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KpUTEPUEB.

Br16op MEXIy MOJIEIbIO c
12. Mopenu maHeabHBIX JaHHBIX dbukcupoBaHHbIMU  dpdexTamMmu U
MOJICJIBIO CO CITYYaWHBIMU dPPeKTamMu.

Henocratku nuHeHOM BEPOSITHOCTHOM
MOJEH, MpOOUT-MO/IEIb, JIOTHUT-
MOJIENIb.

Mopnenu ¢ orpaHUYEHHOW 3aBUCUMOM

13. .
NEpPEMEHHON

HeorpemnemMbIM 371eMEHTOM y4YeOHOTO IMpolecca SIBISICTCS CaMOCTOsITeNbHas padora
crynenta. Ilpu camocrosiTensHOM paboTe agoCTUTaeTcs KOHKPETHOE YCBOEHHE Y4eOHOTO
MaTepuaia, pa3BUBAIOTCS TEOPETUYECKUE CIOCOOHOCTH, CTOJb BAaXKHBIE JJISI COBPEMEHHOMN
MOJTOTOBKU CIEeNUATUCTOB. POPMBI CaAMOCTOATENBHOW pabOThl CTYACHTOB MO JAUCUUIUIMHE:
HalMcaHHe KOHCIEKTOB, IIOJrOTOBKA OTBETOB K BOIIPOCAM, PEIICHUE 3a/a4, UCCIIEI0BATENbCKAs
pabora.

3amanust JUIsl CaMOCTOSITENIbHOM pabOoThl BKIIOUAIOT B C€0S KOMIUIEKC aHAIMTUYECKHUX
3aJJaHUil BBIMIOJIHEHUE, KOTOPBIX, MpEIoiaraeT TIIATEJIbHOE H3yuyeHHE HAydHOH U y4eOHOit
JTUTEPATyphl, TMEPUOAMYECKUX U3JIAHUM, a TaKXKe 3aKOHOJATEIbHBIX M HOPMATUBHBIX
JOKYMEHTOB Tpe/jiaraeMelx B 1.6 «YueOHas nuTepatypa H pecypchbl HHGOPMaIMOHHO-
TEJIEKOMMYHHUKAIIMOHHOW ceTu "Unrepuer", Y4e0HO-METOIUICCKOE obecrieueHne
CaMOCTOSITENTFHOM PabOThl 00YYAIOIINXCS IO AUCLUTUIHHE.

Pexomengauuu no padore ¢ JJuTepaTypou

[Ipu m3ydennn kypca yueOHOW MUCHUIUIMHBI 0COOO€ BHMMaHHUE CJelyeT OOpaTHTh Ha
PEKOMEHIYEMYIO OCHOBHYIO U JOTOJIHUTENBHYIO JTUTEPATYPY.

BaxHbIM 371€MEHTOM MOATOTOBKH K CEMHHAPY SIBISIETCA INIyOOKOE€ N3y4eHHE OCHOBHOM U
JIOTIOJIHUTENIBHOM JIUTEPATypPhl, PEKOMEHIOBAHHO MO TEME 3aHATHS, a TAK)KE EPBOMCTOYHUKOB.
[Ipu 3TOM NOJIE3HO MPOYUTAHHYIO JIUTEPATYPY 3aKOHCHEKTUPOBATh. KOHCIEKT 10JIKEH OTBEYATh
TpeM TpeOOBaHUAM: OBITh COJEPKATENbHBIM, IO BO3MOXXHOCTH KPaTKUM U MPaBUIBHO OQOpM-
JICHHBIM.

CopepxaTenbHBIM €r0 CIeAyeT CYUTATh B TOM Cy4ae, €CJId OH MepeaaeT BCe OCHOBHBIE
MBICIIM aBTOPOB B LIEIOCTHOM BUJE. M31I0KUTh TEKCT KPAaTKO — 3TO 3HAYMT IEpelaTh COJepikKa-
HUE KHUTH, CTaThbH B 3HAUUTEIBHON Mepe CBOMMHU cioBaMHu. [Ipu 3ToM cienyeT npuaepKuBaThCs
MpaBUia - 3aMKCHIBATH MBICIH aBTOpa padOTHl JUIIE MOCTE TOrO, KaKk OHA XOpOIIo MoHsATa. B
TaKOM CJIy4ae MOCTaBJIEHHAs 1eib OyaeT JocTUrHyTa. LluTupoBaTh aBTOpOB M3y4aeMbIX padboT
(c 00s13aTEeNHPHOM CCBIIKOM HAa MCTOYHHK) CIEAYET B TE€X CIIydasX, €CJIHM HaJl0 3aliChIBaTh OUCHb
BaYKHOE OTpeieNieHNe WIN MOJI0KEeHHe, 0000IIat0MUN BIBOI.

Baxno u BHemHee odopmieHHE KOHCHEKTa. B ero Hauyame Hajgo yka3aTh TeMy
CeMHUHapa, JaTy HamnhcaHWs, Ha3BaHUS JUTEPATypHBIX KMCTOYHHUKOB, KOTOpbIe OyayT
3aKOHCIIEKTHPOBaHbI. [ ybokas camocrosiTelbHass padoTa HaJl HUMH OOECHEeUUT YCIEUTHOe
YCBOCHHE N3Y4aeMOU JAUCHIUTUTHHEIL.

OgHuM U3  BaXHEMIIUMX CPEJICTB CEPHE3HOTO OBJAJCHUS TEOpHEH  SBISETCS
KOHCneKmuposanue nepeoucmo4HuKos.

Jli1 cocTaBiieHUs] KOHCIIEKTa pEKOMEH/Iy€eTCsl CHaJajia POYMTaTh padoTy LEIUKOM, YTOOBI
YSICHUTB €€ 001Ul cMBICT U coaepkanue. [Ipr 5ToM MOKHO c/ieniaTh IOMETKH O €€ CTPYKType, 00
OCHOBHBIX TIOJIOKEHUSIX, BBbIBOJAX, HAJ0 CTaparbCsi OTIMYaThb B TEKCTE OCHOBHOE OT
BTOPOCTENIEHHOTO, BHIBOJIBI OT apIYMEHTOB U JI0Ka3aTeNbCTB. Eciu ecTh HEMOHSTHBIE CTI0BA, HAJIO
B DHIIUKIIOTICITYECKOM CJIOBAape HAWTH, UTO ITO CIIOBO 0003HAYaeT. 3aKOHYMB uTeHUE (maparpada,
IJIaBbl, CTaThM) HAAO 3a1aTh cebe BOMpochl Takoro poja: B uem rmaBHas mbicib?  KakoBbl
OCHOBHBIE 3BEHbSl JI0OKazarenbcTBa ee? YUTo BBITEKaeT W3 yTBepkIAeHW aBtopa? Kak 3To
COTJIaCYeTCsI ¢ TeM, UTO YK€ 3HAeTe O MPOYUTAHHOM M3 IPYTHX UCTOYHHKOB?
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SIcHOCTB ¥ OTYETVIMBOCTH  BOCHPHUATHS  TEKCTa  3aBUCUT OT  MHOIOro:  OT
COCPEIOTOYEHHOCTH CTYACHTAa, OT TEXHWKM YTEHHsA, OT HACTOWYMBOCTH, OT SPKOCTH
BOOOpaXEeHUs, OT TEXHUKH (PUKCUPOBAHUS MPOYUTAHHOTO, HAKOHEII, OT IPYAULIUHN — oOIIel U B
KOHKPETHO paccMaTpuBaeMoi mpooieme.

Pe3ynbraToM nepBOHaYaIbHOTO YTEHUS JOJDKEH ObITh MPOCTON MIGH MeKCma u YemkKoe
npeocmaenenue 0 HeEACHbIX Mecmax, OTMEYECHHbIX B KHHre. [locie mnpenBapHUTENBHOTO
O3HAKOMJICHUS, IIPU NOBTOPHOM YTEHHUHU CIIELYET 6blOCIUMb OCHOGHbIE MbICIU AGMOPA N UX
pa3BUTHE B MPOU3BEACHUHU, OOpAaTUTh BHHUMAaHHE Ha OOOCHOBAHHE OTAENbHBIX MOJOXKEHHM, Ha
MeToAbl W (opMBI J0Ka3zaTeNnbCTBa, Haubosee sipkue mpuMepbl. B xome 3Toit paboThI
OKOHYATeJIbHO OTOMpaeTcsi MaTepuan JUisl 3aliCH U ONpENeNseTcs €€ BUI: HJIaH, Mme3UChl,
KOHcnexkm.

[InaH — 3TO KpaTKHii, MMOCIENOBATEIbHBIN IEPEUYEHb OCHOBHBIX MBICIEH aBTOpA. 3aInCh
IIPOYUTAHHOTO B BHUJIE TE3UCOB — 3HAYUT BBISIBUTH U 3alIMCATh OINIOPHBIE MBICIIX TeKcTa. PasHuna
MEX/1y IJIAHOM W Te3UCaMH 3aKII0YaeTcs B CIEAYIOIIEM: B IUIaHE MBICIb Ha3bIBaeTCs (CTaBb
BCErja BOMpOC: O 4YeM ToBopuTca?), B Te3ucax — (Gopmynupyercs — (4YTO UMEHHO 00 3TOM
ropopurca?). 3amuch OMOPHBIX MBICIAEH TEKCTa BakKHA, HO TIOJHOTO MPEACTaBICHHUS O
MIPOYMUTAHHOM HAa OCHOBAHHHM IOJO0OHOM 3alMCH HE COCTaBUIIb. BaXXHO OCMBICIHUTD, KaK aBTOP
JIOKa3bIBa€T CBOIO MBICIb, KaK yOEXIaeT B HMCTUHHOCTU CBOMX BBIBOJOB. Tak BO3HHKAaeT
KOHCIIeKT. dDopma 3amucH, KaKk Mbl YK€ OTMETHIIH, YCIIOXKHSETCS B 3aBUCUMOCTH OT LEJIEH
paboTHI: TUIaH — O YeM?; Te3UCHl — 0 4eM? YTO UMEHHO?; KOHCIIEKT — O 4eM? 4TO MIMEHHO? Kak?

KoHcnekt — 3TO KpaTkoe NOCIEeN0BaTEIbHOE M3JI0KEHHE cojep:kaHus. OCHOBY €ro
COCTABJISIET IIJIAH, TE3UChl W BBINUCKA. HeJoCTaTkM KOHCHEKTHPOBAHUSA: MHOIOCIOBUE,
LUTUPOBAHUE HE OCHOBHBIX, & CBA3YIOIIUX MBICICH, CTPEMIICHUE COXPAHUTH CTHIMCTUYECKYIO
CBSI3aHHOCTb TEKCTa B yIIepO ero jioruyeckoil crpoiHocTu. Ilpuctynarh K KOHCIIEKTUPOBAHUIO
HEOO0XOMMO TOTJA, KOIJa CIIOKWINCh HAaBBIKM COCTaBJICHMS 3allCH B BUJE Pa3BEPHYTOrO
MoJIpOOHOTO IJIaHAa.

dopma 3anucH MpU KOHCIEKTUPOBAHMU TpeOyeT 0co0O0ro BHUMAHUS: Ba)KHO, YTOOBI
COOCTBEHHbBIE YTBEP)KJICHUS, Pa3MBILUICHUS HaJl MPOYUTAHHBIM, YETKO OTAEISUIMCH IPU 3aIUCH.
PasymHee BBIHOCUTH CBOM IOMETKH Ha LIMPOKHUE IOJIA, 3aIMCHIBATh HA HUX JOINOJHUTEIbHBIC
CIpaBOYHbIE JaHHBIE, IOMOTAIOIINE YCBOCHHUIO TEKCTa (J1aTa COOBITHS, YIIOMSHYTOTO aBTOPAMU;
CBEIICHM O JIMIE, Ha3BaHHOM B KHUTI'€; TOUHOE COZAEpkKaHHE TEPMHHA). Eciau KoHcnekTupyercs
TEKCT BHYIIUTEIHHOIO 00beMa, HEOOXOMMO YKa3bIBaTh CTPAHUIIBI KHUTH, KOTOPHIE OXBATHIBAET
Ta WIN WHAs 4acTh KOHCIIEKTA.

Jlns ynobcTBa MOJIB30BAHMS CBOMMH 3alMCSIMH Ba)KHO O03arjIaBUTh KpPYIHBIE YacTH
KOHCIIEKTa, IOAYEpKUBas 3a20n106ku. CleqyeT TOMHUTh O Ha3HAYEHUM KpPacHOM CTpOKH,
CTPEMUTHCS K YETKOW rpaduke 3amuceil - ycTymamu, KOJOHKamMu. M3maraTh TJiaBHbBIE MBICIIH
aBTOpa M HUX CHCTEMY apryMEHTOB - HEOOXOAMMO MPEUMYIIECTBEHHO CBOMMH CJIOBaMH,
nepepabarbiBass TakuM oOpa3oM HH(POPMAIHIO, — TaK MPOXOAHUT YSICHEHUE €€ CyTH. MBICTb,
¢bpa3bl, MOHATHIE B KOHTEKCTE, MOTYT IpuoOpecTH OoJiee MpOCTpaHHOE M3JI0kKeHne B 3anucu. Ho
TEKCT OpUTHMHAJa CBEpPTHIBACTCSA, U CTYAEHT, OTpadaThiBas JIOTMYECKOE MBIIUICHUE, YYUTHCS
BBIJICJIATE TJIaBHOE M 00001IaTh OJHOTHIIHBIE CYXJAEHUs, oJHOpoiaHble (akTel. Kpome Toro,
Jienasi 3arrcy CBOMMH CJI0BaMHM, 0000111asi, CTYACHT YUUTCS MTUCbMEHHON peyH.

3HaHue O0IIeH cTpaTeruu YTeHus,, TEXHUKHU COCTABJICHUE TUIaHa M T€3UCOB ONpEIeNseT U
TEXHOJIOTHIO KOHCIIEKTUPOBAHHUS

— BHMMaTenpHO 4YMTaTh TEKCT, MOIYTHO OTMEYas HENOHATHBIE MECTA, HE3HAKOMbIE
TEPMUHBI U NIOHATHS. Botnucamo Ha noas 3Ha4€HUE OTMEUYEHHBIX ITOHATUN.

— Ilpu mepBOoM YTeHHMH TEKCTa HEOOXOJUMO COCTABUTh €T0 MPOCHION RMiaH, TIOCIENO-
BaTEJIbHBIN IIEPEUYEHb OCHOBHBIX MBICIIEH aBTOpA.

— Ilpu NOBTOPHOM YTEHUU TEKCTa BBIACNATH CUCHEM) O0OKA3AmMeabChe OCHOBHBIX I10-
JIOXKEeHUH paboThl aBTOPA.

— 3aKIIOYUTENbHBIN 3Tan paboThl ¢ TEKCTOM COCTOMT B OCMBICIIEHHMHM PaHEe OTMEYEH-
HBIX MECT U UX KPaTKOM NOCIIEJ0OBATEIbHON 3aIIUCH.
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— Ilpu KOHCIEKTUPOBAHUM HYKHO CTPEMHUTBLCS 8bIPA3UNIL MBICIb AGMOPA CEOUMU CO-
6amu, 5TO IOMOTaeT OoJiee rTyO0OKOMY YCBOGHHUIO TEKCTa.

— B pamkax paGoTbl HaJ NEPBOMCTOYHUKOM Ba)KE€H yMelblil omébop yumam. Heobxo-
VMO YYUTBIBAaTh, HACKOJBKO SPKO, OPUTHHAIBHO, CKATO M3JI0’KeHa MBICIb. LluTHpoBaTh HE0O-
XOJUMO T€ CYXJIEHHUs, Ha KOTOpPbIE BIOCIEICTBUU BO3MOKHA CChUIKA KaK Ha aBTOPUTETHOE W3-
JIO’)KEHUE MHEHHS, BBIBOJIa IO TOMY MJIM HHOMY BOIIPOCY.

KoncnektupoBars 11emecoo0pa3Ho He Ha OT/IEIBLHOM JICTE, a B OOIIEH TeTpaau Ha OJHOU
crpanutie Jucta. OOOpOTHAs CTOPOHA JIUCTa MOKET ObITh MCIOJIb30BaHa JUIsl IOMOJIHEHUH, He00-
XOUMOCTh KOTOPBIX BBISICHUTCS B JaibHeimeM. [Ipy KOHCIEKTUPOBAaHUU JTUTEPATYphl CIEAYyeT
OCTAaBUTH IIMPOKHE TOJIS, YTOOBI 3aMKcaTh HAa HUX IUIaH KOHCHEKTa. [1ons MoryT ObITh HCHIONB30-
BaHBbI TAKXKe JJIS 3allUCH CBOUX 3aMEUaHHii, TOMOIHEHHH, BONpocoB. [Ipy BBICTyIUIEHUH HA CEMU-
Hape CTYIEHT MOJKET I0JIb30BaThCs CBOMM KOHCIIEKTOM JJIsl LIMTUPOBAHUS NIEpBOMCTOUHMKA. Bee
YYaCTHUKH 3aHSATHS BHUMATENbHO CIYIIAIOT BBICTYIUIEHHUS] TOBAapUIlEd IO Tpymre, OTMEYaroT
CIIOpHBIE WJIM OLIMOOYHBIE MOJIOKEHUS! B HUX, BHOCST MONPABKH, MPEACTABIIAIOT CBOU PEIICHUS U
000CHOBaHUS 00CYKAAEMBIX MPOOIIEM.

B koHI1e ceMuHapa, Korja npernojiaBaTesb 3aHATHS TOIBOJAUT UTOTH, CTYAEHTHI C Y4ETOM
pEeKOMEHIaluil MpenojiaBaTeisi U BBICTYIUIEHUH COKYPCHUKOB, JOMOJHSIOT WM HCIPABISIOT
CBOM KOHCIIEKTHI.

PexoMenaanum Ajsi MOATOTOBKH K IK3aMeHY
HpI/I IMOATOTOBKE K 3a4€Ty M 3K3aMCHY CTYJACHT BHUMATCIBHO MMPOCMATPHUBACT BOITPOCHI,
MpeyCMOTPEHHbIE pabouell MporpaMMoi, W 3HAKOMUTHCS C PEKOMEHJIOBAHHOW OCHOBHOM
nureparypoil. OCHOBOM JIsI clladyd 3adeTa M DSK3aMeHa CTYJCHTOM SBIAECTCS HU3y4YEHUE
KOHCIIEKTOB JIEKIIUH, TPOCIYIIaHHBIX B TEUEHHE ceMmecTpa, HH(OpMalus, MOTydyeHHas B
pe3ysibTaTe CaMOCTOATEIbHON paboThl B TEUEHUE CEMECTpa.

7. YueOHast iMTepaTrypa u pecypcbl HH(POPMAIHOHHO-TEJIEKOMMYHUKALIMOHHOM CeTH
HNurepHer

7.1. OcHOBHas JqUTEpaTypa

1. EnuceeBa 1. U. Dxonomerpuka : yueOnuk s By3oB / Y. U. Enuceesa [u ap.] ; mox pe-
nakmueir U. . EnmuceeBoit. — Mocksa : U3narensctBo Opaiit, 2023. — 449 ¢. — (Bwicmiee
obpazoBanmue). — ISBN 978-5-534-00313-0. — Pexxum moctyna: https://urait.ru/bcode/510472

2. Mapnac, A. H. DxoHoMmeTpHKa : y4eOHUK U MpakTUKyM 171 By3oB / A. H. Mapumac. — 2-
e u3a., uctp. u gon. — M. : U3garensctBo FOpaiit, 2022. — 180 c. — (Bricmiee oOpa3zoBanue).
— ISBN 978-5-9916-8164-3. — Pexum npoctyma: https://urait.ru/viewer/ekonometrika-
49042 7#page/2

3. Kpemep, H. III. DxoHomeTpuka : y4eOHMK M MPAKTUKyM ISl aKaJeMHU4yeckoro Oaka-
naspuata / H. I1I. Kpemep, b. A. Ilytko ; nox pea. H. III. Kpemepa. — 4-e u3a., ucnp. u 10m. —
M. : UzpatensctBO Opaiit, 2022. — 308 c. — (Beicmee obpazoBanne). — ISBN 978-5-534-
08710-9. — Pexxum poctyma : https://urait.ru/viewer/ekonometrika-488678#page/2

7.2. lonoTHUTEIbHAS JTUTEPATypPa
1. bacosckuii JI.LE. Dxonomerpuka: yue6Hoe nocobue. — M.: UTHOPA-M, 2022.-48 ¢. —
ISBN 978-5-369-01569-8 (PUOP) — ISBN 978-5-16-105038-5 (Mudpa-M, online) — Pexwm
nocryma: https://znanium.com/read?id=380060
2. I'anoukun, B. T. DxoHOMeTpHKa : yUeOHUK M MpakTUKyM Juist By30B / B. T. 'anoukus.
— M. : U3narensctBO KOpaiit, 2022. — 293 ¢. — (Bsicmiee ob6pazoBanue). — ISBN 978-5-534-
14974-6. — Pexxum noctymna https://urait.ru/viewer/ekonometrika-490094#page/2

7.3. HopmaTuBHBIC IPABOBbIE JOKYMEHTHI M HHAS IPAaBOBasi HHPOpMaLus
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He npexgycmorpeno.

7.4. UnTepHeT-pecypchl, CIPABOYHbIE CUCTEMBI.

www.cbr.ru — [lenTpansnbrii 6ank Poccun

minfin.ru — MunucrepctBo ¢punancos Poccun

www.gks.ru — 'ockomcrar Poccun

www.rbe.ru — Mupopmannonnoe areHTcTBO «PocousneckoncanTuury (Poccust)
www.worldbank.org — Bcemupnsiit 6aHk

www.imf.org — MexayHapoJHbIN BaIIOTHBINA (POH]T

https://www.hse.ru/info — TocymapcTBeHHBII yHUBepcuTeT — BpIcmas — mkoma
sxoHOMUKH (Poccust)

8. www.beafnd.org - bropo skonHomuueckoro ananuza (Poccus)

9. http://www.libertarium.ru/library - bubanoreka MarepuanoB MO0 YIKOHOMHUUYECKON TeMaTHKE
www.ecfor.ru PAH MHCcTUTYT HapOTHOXO03HCTBEHHOTO MPOTHO3UPOBAHUS

Nk W=

8. MarepuanbHo-TexHu4Yeckas 0a3a, MHGpOpPMalMOHHbIE TEXHOJIOTHH, IPOrPAMMHOE
obecrieyeHne M1 HHGPOPMALHOHHBIE CIIPABOYHbIE CHCTEMBbI

MartepuanbHO-TeXHHUYECKOE 00ecIedeHne JUCIIUILTUHBI BKIIIOYAET B ceOs:

- JIEKIIMOHHBIE ayJUTOPUH, 00OPYJOBaHHBIE BUIACONPOCKIIMOHHBIM 00OPYIOBaHUEM IS
MIPE3EHTAILNN, CPEICTBAMU 3BYKOBOCIIPOU3BEICHHUS, SKPAHOM;

- TIOMEILEHHs JJIs1 IPOBEICHUS] CEMMHAPCKHUX U MPAKTUYECKUX 3aHATHH, 000py10BaHHbIC
yueOHOI MeOeblo.

JlucuuninuHa nojAepKaHa COOTBETCTBYIOIIMMM  JIMIIEH3MOHHBIMM  IPOTPaMMHBIMU
npoaykramu: Microsoft Windows 7 Prof, Microsoft Office 2010, Kaspersky 8.2, CIIC I'apanr,
CIIC KoHcynbTaHT.

[TporpamMMHBbIe cpecTBa obecriedeHns yueOHOro rnpoiecca BKIF0YaroT:

- IporpamMMBbl Iipe3eHTannoHHoM rpaduku (MS PowerPoint — 17151 MOATOTOBKY Clai10B U
MIpe3eHTalNi);

- TexctoBble penakropsl (MS WORD), MS ECXEL — ans Tabnun, 1uarpamMm

By3 oOecnieunBaer kaxxaoro oOydaromierocsi pabouyuM MeCTOM B KOMITBIOTEPHOM KJIacce
B COOTBETCTBUH € 00BEMOM M3Y4aeMbIX TUCIMILIMH, 00ECIIEYMBAET BBIXO/] B C€Th MIHTEpHET.

[Tomemienust ayis caMOCTOSITENIBHON pPabOThl OOydaroluXcs BKIIOYAIOT CIEAYIOLIYIO
OCHAlICHHOCTb:  CTOJBl  AyJUTOpPHBIE, CTYJbsl, JIOCKM ayJUTOPHBIE, KOMIBIOTEPHI C
MOJIKJIFOUEHUEM K JIOKAJIbHOU CETH MHCTUTYTA (BKJIIOYas MPaBOBbIE CUCTEMbI) U IHTEpHET.

Jns  wu3ydeHust  y4yeOHOW  JUCHMIUIMHBI — HMCIIOJIB3YIOTCS — aBTOMAaTU3MPOBAHHAs
OoubmuoTeuyHas WHQPOPMAIMOHHAST CHCTEeMa M JJIGKTPOHHBIE OHWOJMOTEUHBIE CHUCTEMBI:
«YuuBepcurerckass ~ 6ubmuoreka  ONLINE»,  «OnexkTpoHHO-OMOMMOTEYHass  cucTeMa
m3narensctBa JIAHbY», «DnektponHo-Oubnmoreunas cuctema wu3gaTenbeTBa «HOpaidry,

«OnexTpoHHO-OnbanoTeunass cuctema IPRbooks», «Hayunas osnexkrponHas OubianoTeka
eLIBRARY» u np.
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[Ipunoxenue 1
®enepanbHoOe rocyJapcTBEHHOE 0I01KeTHOE 00pa3oBaTeIbHOe
y4pesKIeHue BbICIIero 00pa3soBaHus
«POCCHUHUCKAS AKAJIEMHUSI HAPOJHOI'O XO3SIMICTBA U
T'OCYJIAPCTBEHHOM CJIYKBbI IIPU NPE3UJIEHTE POCCUMCKOM
®EJEPAIINN»

Bounrorpaackuii uacTuTyT yrpasnenus — unman PAHXul'C
OKOHOMUYECKUH (aKyIbTET
Kadenpa nadopmaimoHHbIX CUCTEM U MaTEMaTUYECKOTO MOJIEIUPOBAHUS
YTBEPX/IEHA
Y4EHBIM COBETOM
Bosrorpaackoro HHCTUTYTa yIIpaBiICHUS —

¢bummana PAHXul'C
[Tpotokon Ne2 ot 23.09.2021 r.

INPOI'PAMMA BAKAJIABPUATA

@®uHAHCHI U KpeauT

(HaumeHoBaHUE 0OPA308aMENbHOL NPOZPAMMbL)

®OHJIbI OLIEHOYHBIX CPEJICTB ITPOMEXYTOYHOM
ATTECTAIUHA ITO AUCHUIIJIMHE

b1.0.08 K QKOHOMETPHUKA»

(K00 U HaumeHo8aHue OUCYUNTUHDL)

38.03.01 DxoHoMuKa

(K00, HaumeHoB8aHue HanPasIeHUs NOO2OMOBKU /CNeYUarbHOCIU)

Ounas

(¢popma (popmul) 06yuenus)

I'ong HabGopa — 2021 1.

Bonrorpan, 2020 r.
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1. Bompocsl k 3a4eTy (3K3aMeHY)
Bonpocsl k 3auety ¢ ouenkoi no pucuuminie b1.0.18 «9xonomerpuka»

Ompenenenne 5KOHOMETPUKH.

Tuns! aHHBIX, TPUMEHSIONINECS B YKOHOMETPHUYECKHUX HCCIICTOBAHUIX.
Crnenuduka S)KOHOMHUUECKUX JaHHBIX.

[TepemeHHbIE yUacTBYIONINE B JIF000I SKOHOMETPUIECKON MOIECIH.
Krnacchl 5KOHOMETpUUECKUX MOJIENEH.

DTaIel BKOHOMETPHYECKOTO MOJICITUPOBAHUSL.

[ToHsiTHE KOppENALUH.

[TonsiTre KOBapuaIyy.

Koadduument napHoit Koppensiumn.

. KauectBennas onenka koaddumnuenra koppemsanun. [lkana Yenmoxka.

. Marpuna k03¢ punueHToB mapHoi KOppessiuu.

. MHOXeCTBEeHHBIN KOXPDUITUEHT KOPPETAIUH.

. HacTHBII KO3QPHUIUEHT KOPPEISALIUH.

. OcHOBHas 3a1a4a PErpecCUOHHOTO aHaAIN3a.

. Perpeccuonnas Mmozens st omHoro dakropa. Bux mogenu.

. Meto HauMeHbIINX KBaapaToB. Y cinoBus ['aycca-Mapkosa.

. [lonsiTue HecMelIeHHOCTH, 3G (HEKTUBHOCTH, COCTOATEIHHOCTH OLIEHOK.
. Meron HaMMEHBIINX KBAAPaTOB. MaTpUYHBIN BUJI IIPEICTABIICHHUS.

. OnieHka kayecTBa ypaBHEHHMsI TAPHOU PErPEeCcCHU.

. Koappumment nerepmunarym.

. Cpennsist OTHOCHTENbHAS OMIMOKA allPOKCUMALIUH.

. [IpoBepka 3HaYMMOCTHU OTIENIbHBIX KOA(P(UIIMEHTOB PETPECCHUH.

. [Iporuno3upoBaHne Ha OCHOBE YPaBHEHHUSI PErPECCHUH.

. Bbruncnenue 1oBepuTeNbHOrO HHTEpBaja MPOrHO3a.

. Kinaccel HelmMHEHHBIX perpeccuil.

. HemuueiHOCTh 110 OOBSCHSIOIIUM ITEPEMEHHBIM.

. HenmuueliHoCTh 1O mapaMeTpam ypaBHEHHS pETPECCHUH.

. MeToJ1 HaMMEHBIIUX KBAJPATOB JJIsl TAPHOM HEJIMHEMHON perpeccum.

. Buapl 3aBucuMOCTEN apHOW HEJIMHENHON PErPECCUM.

. UHIeKkc Koppensiuu 1Jis HETUHEHHOM MOJIeNH.

. [lonsiTue koxdhuIMeHTa STACTUIHOCTH.

. JIunelinas MOJEb MHOKECTBEHHOW PETPECCUN.

. MeToa HaMMEHBIINX KBAJAPATOB JUIsl OLIEHKU TapaMeTPOB MHOKECTBEHHOMN perpeccuu.
. MaTpuuHbli TOAXOA JIJIsl OLICHKU [TapaMeTPOB MHOKECTBEHHOM PErpecCcuu.
. OneHka kayecTBa MOJIEJIM MHOYKECTBEHHON PETPECCUHU.

. AHanu3 CTaTUCTUYECKON 3HAUUMOCTHU MapaMeTPOB MHOKECTBEHHOW PErPECCHUU.
. [Iporno3 Ha OCHOBE MOJI€JIM MHO>KECTBEHHOM pPETPECCHH.

. DJIaCTUYHOCTh HA OCHOBE MHOKECTBEHHOMN PErpeccuu.

. [loHsITHE TOMOCKEAACTUYHOCTH U T€TEPOCKETACTUUHOCTH.

. Tect l'onadenpaa-KBanara ans onpeneneHus reTepoCcKeIaCTHYHOCTH.
. Tect Ciupmena Ju1st onpeieieHus reTepoCKeaCTUIHOCTH.

. OnieHka K03 GUIMEHTOB PETPECCHH C TeTEPOCKETACTUIHOCTHIO.
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1.

2
I

IloHsiTHE MYJIBTUKOJNIMHEAPHOCTH.

IIpoBepka HanM4Ks MyJIBTUKOJUIMHEAPHOCTH.

YcerpaneHue MyJIbTUKOJIMHEAPHOCTH. [1o1m1aroBeIil MeTo.

[ToHsTHE AaBTOKOppETSALIHH.

ITpoBepka nHannuusa aBTokoppessiuuu. Kputepuii lapouna-YotcoHa.
[TonsiTve 0 perpecCUOHHBIX MOJIENSAX ¢ (PUKTUBHBIMU MPEMEHHBIMU.
Buapl GUKTHBHBIX IEPEMEHHBIX.

[IpeumyriecTBa UCIONB30BaHUs (PUKTUBHBIX IPEMEHHBIX.

[TonsiTHE O METOZIE KTIOBOPOTHBIX TOUYEK.

CootBercTBHE Psilla OCTATKOB HOPMAJIBHOMY 3aKOHY PACIIPENCICHMS.
[IpoBepka Ha HOPMATLHOCTH Psiia OCTATKOB € MIPUMEHEHHEM K03 uiinenTa
aCUMMETPHHU.

[TpoBepka Ha HOPMAJTLHOCTH PsiIa OCTATKOB ¢ TpuMeHeHneM R/S kpurepwusi.
O11eHKa TOYHOCTH MOIeIr. MakcuMaibHas 0 a0COJIFOTHOM BEIMYMHE OMINOKA.
Ornenka ToyHocTH Mojean. OTHOCHTEILHA MaKCHMaabHas OMINOKa.

Ornenka TouyHoCcTH MOJenu. CpeHssl IO MOAYJIIO OIIHOKa.

Onenka ToyHocTd Mojenu. CpeaHsst 10 MOTYJII0 OTHOCUTENbHAS OIIHNOKA.
OO0mme MOHATHS O BPEMEHHBIX psax.

Meto CKOJIB3AILEN CpeIHEM.

[TocTpoeHre TpeHI0BOW MOJIEIH 110 PACYETHBIM JTaHHBIM.

AnuTUBHAS MOJIETh BPEMEHHOTO psijia. PellieHre ¢ y4eToM CKOJb3sIIen cpeaHeil.
ANIMTUBHASI MOJIETb BPEMEHHOTO Psiia. YIPOILIEHHBIN BapUAHT PEILICHHUS.
MynbTUILUTMKaTUBHAS MOJIENIb BPEMEHHOTO psjia. Pemenue ¢ yuetom cKoib3siei
CpeaHeN.

Bunsl cucrem ypaBHEHUH.

CrpykrypHas u ipuBeieHHast (hopMa MOJICITH.
HeobOxomumoe 1 10CTaTOYHOE yCIIOBUE HICHTU(UKAIIUH.
KocBeHHBII METO/T HAMMEHBIINX KBAJIPATOB.

. JIByX1maroBelil METOJ HAUMEHBIIUX KBaJApPATOB.

2. TecroBble maTepuaJjnbl (He MeHee 30, B TecTe 4 BADHAHTA OTBETOB)

YpaBHEHNE TMHEMHON MHOKECTBEHHON PErPECCUMU:

a + b

j} == ﬂ+blxl+ngz + "Fb,pXJ

- by b
V=ax"x,*..x

Ye =

2.

bp‘
P

ITpoBepka Ha HOPMAIBHOCTB PsJIa OCTATKOB C IPUMEHEHHEM KO3 pUIIMeHTa IKCIecca.

MYJII)TI/IHJII/IKaTI/IBHaSI MOZCIIb BpEMCHHOI'O psAJa. prOHIeHHbe/'I BapHWaHT PCUICHUS.

TpeboBanue k (akTopaM, BKIIOYAEMBIM B MOJENb JMHEHHOM MHOXKECTBEHHOU

perpeccuu. ..

1) Yucno ¢pakTopoB JOHKHO ObITH B 6 pa3 MeHbIIE 00BbeMa COBOKYITHOCTH
2) ®akTopbl JOIHKHBI IPEACTABISATH BPEMEHHBIE PSIIbI

34



3) CDaKTopBI JOJIKHBI UMCTh OMHAKOBYIO pa3MCPHOCTb

3. Ilapametpsl IpU (akTopax B JIMHEUHOU MHOKE€CTBEHHOM

perpeccun ¥ — & +Dbyx; +byx; +-+ by xll XapaKTePHU3YIOT:
1) Homto nucnepcuu pe3ysibTaTUBHOM NEPEMEHHOM, OOBSCHEHHYIO perpeccueil B ero oOriei
JUCTIepCUu
2) TecHOTY CBSI3M MEXAy PE3yJIbTaTUBHOM MEPEMEHHON M COOTBETCTBYIOIIMM (DaKTOpOM, MpHU
YCTpaHEHUH BIMSIHUS IPYTUX (AaKTOPOB, BKIOUEHHBIX B MOJEIb
3) Cpennee wu3MeHEHHE pe3yJbTATUBHOM IEPEMEHHOW € HW3MEHEHHEM COOTBETCTBYIOILEIO
(dakTopa Ha €IMHUIY, NPU HEU3MEHHOM 3HAYEHUM JAPYrux (HaKTOpOB, 3aKPEIUICHHBIX Ha
CPEHEM YPOBHE
4) Ha cKkoJIbKO IPOIIEHTOB B CPEIHEM HM3MEHSETCS pe3yJbTaTHUBHAs IEPEMEHHAs ¢ U3MEHEHUEM
COOTBETCTBYOLIEro (pakropa Ha 1%

4. YpaBHEeHHE MHOXECTBEHHOM pPETPECCMH B  E€CTECTBEHHOH (OpME HMEET BH
¥ =20+0,7%,+ 0,5%, + & | Ha pesybTaTHBHbIH NPH3HAK OKA3bIBACT GONBIIOE BIHAHHE:

3) X
4) Henb3s cAenaTh BHIBOJ

5. KoadduumeHT MHOKECTBEHHOW JeTEPMUHAIIINH XapaKTepU3yeT:
1) TecHOTy CcOBMECTHOro BIUSHHS (AKTOPOB Ha pe3ysJbTaT B YPAaBHEHUU JIMHEHHOM
MHOKECTBEHHOW PErpeccuu
2) TecHOTYy CBS3M MEXIYy pE3yJbTaTOM M COOTBETCTBYIOLIIUM (DaKTOpOM, MpHU YCTpaHEHUU
BIIUSIHUS IPYTUX (DAKTOPOB, BKIIFOUEHHBIX B MO/JIENb
3) Jomo nucnepcuM pe3ysbTaTMBHOTO IpPHU3HAKA, OOBSCHEHHYIO perpeccueil B ero ooOuieit
JTUCIIEPCUHN
4) CpenHee H3MEHEHHUE pe3yJIbTAaTUBHOM INEPEeMEHHOW € H3MEHEHMEM COOTBETCTBYIOILETO
dakTopa Ha €IWHHUIYy, NMPH HEU3MEHHOM 3HAYCHUU APYTruX (PAKTOpOB, 3aKPEIUICHHBIX Ha
CPEIHEM YPOBHE

6. Haubosee HaryssqHBIM BHJIOM BbIOOpA YpaBHEHUS MMAPHOM PErpeccuu sBIISETCS:
a) AaHAJIMTUYECKU;
0) rpaduyeckui;
B) KCIIEPUMEHTANIbHbIN (TaOJIUYHBIN).

7. CyTb MeTOJla HAUMEHBILIUX KBAJPAaTOB COCTOUT B:
a) MUHMMU3alUU CyMMBbI OCTaTOYHBIX BEJIUYNH;
0) MHHAMU3AINH JUCTIEPCUN PE3YIbTaTHBHOTO MPU3HAKA;
B) MUHUMM3AIMK CYyMMBI KBaJIpaTOB OCTaTOYHBIX BEJIHMUYHUH.

8. KoaddunueHT nuHeHOTO MapHOTO YpaBHEHUS PETPECCUU:
a) MOKa3bIBAET CpeHee N3MEHEHHE Pe3yJibTaTa ¢ U3MEHEeHNEM (DaKTopa Ha OJIHY CIUHUILY;
0) OLIEHHBAET CTATUCTUYECKYIO 3HAUMMOCTh YPaBHEHHS PErpeccui;
B) IMOKAa3bIBAaET, HA CKOJIBKO TPOICHTOB W3MEHHUTCS B CPEIHEM pe3yJbTar, eciii (akTop
n3MmeHutces Ha 1%.

9. Knaccuyeckuil METOJ K OLICHUBAHUIO MAPAMETPOB PErPECCUU OCHOBAH Ha:
a) METOJIe HAUMEHBIITUX KBAJIPaTOB:
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0) MeTO/Ie MAaKCUMAJILHOTO TIPaBIOTIOI00US:
B) IIIAarOBOM PETPECCHOHHOM aHAJIH3E.

10. OcTtaTouyHasi cyMMa KBaJIpaTOB paBHA HYJIIO:
a) KOT'/1a MPaBWJIbHO MOJJ00paHa perpecCuOHHas MO/IEINb;
0) KorJa MEXIy IpU3HAKaMU CYIIIECTBYET TOUHas (PYHKITMOHAIbHAS CBSI3b;
B) HUKOT/IA.

11. loGaBienne B YypaBHEHHE MHOXXECTBEHHOH perpeccud HOBOH OOBSCHSAIOLICH
MIEPEMEHHOI:
a) yMEHbIIIaeT 3HaueHne KodpPuIneHTa JeTepMUHAIIHN;
0) yBeJIMYMBAET 3HaUECHUE KOAPPUIIUEHTA TeTepMUHAINY;
B) HE OKa3bIBAET HUKAKOT'O BIMSHUE HA KOI(D(UIIMEHT AeTepMUHAIINH.

12. CxoppeKTupoBaHHbII KO3 (UIIHMEHT AeTepMUHALINN:
a) MeHblIIe 00BIYHOT0 KOA(UIIMEHTa IeTepMUHAIUY;
6) 6osbiie 00BIYHOTO KO3 PULIMEHTA AeTepMUHAIINH;
B) MEHbIIIE WIH PaBeH OOBIYHOMY KO3(DPHUIMEHTY 1eTepMUHALINH;

13. YacTtHble KO3()PUIHMEHTHI KOPPENLUU:
a) XapakTepHU3yIOT TECHOTY CBSI3M paccMaTpuBaeMoro Habopa (akTopoB ¢ HCCIEAyeMbIM
MIPU3HAKOM;
0) cozeprkaT MOMpPaBKy Ha YUCIIO CTENEHeW CBOOOABI U HE JIOMYCKAIOT NMPEYBEIMYCHHUS TECHOTHI
CBSI3H;
B) XapaKTEepHU3YIOT TECHOTY CBSA3M MEXJy pe3yJIbTaTOM M COOTBETCTBYIOUIMM (hpakTopoMm mpHu
ANMMUHUPOBAHUU JPYTUX (PAKTOPOB, BKIOUECHHBIX B YPaBHEHUE PETPECCUU.

14. YactHb1i -kputepuii: F
a) OIICHUBACT 3HAUMMOCTh YPAaBHEHUS PETPECCHH B 1IETIOM;
0) CITYy>)KUT MEPOM JIJIsl OTICHKY BKITFOYCHUS (haKTOpa B MOJICIIb;
B) paHXUPYET (PaKTOPHI IO CUJIE UX BIUSHUS HA PE3yNIbTaT.

15. HecMmeleHHOCTD OLIEHKH MapamMeTpa perpeccuu, noiaydeHHon no MHK, o3nauaer:
a) YTO OHA XapaKTepU3yeTcs HauMEHbIIeH Tucrepcuei;
0) 4TO MaTeMaTHYECKOE 0XKUJaHUE OCTATKOB PABHO HYJIIO;
B) YBEJIMUEHHE €€ TOYHOCTH C YBEIMUEHUEM 00beMa BIOOPKH.

16. D¢ dexTUBHOCTH OLIEHKH MapameTpa perpeccuu, noxydeHHoit no MHK, o3nauaer:
a) 4TO OHa XapaKTepu3yeTcs HauMEHBIIeH AUcIepcueii;
0) 4TO MaTeMaTHYECKOE OXKHUIAHUE OCTATKOB PaBHO HYJIIO;
B) YBEJIMYCHHE €€ TOYHOCTH C yBEITUUEHHEM 00beMa BEIOOPKH.

17. CocTosATENBHOCTD OLIEHKH ITapaMeTpa perpeccu, nosnydeHnoit no MHK, o3nauaer:
a) YTO OHA XapaKTepU3yeTcs HauMEHbIIeH Tucrepcuei;
0) 4TO MaTeMaTHYECKOE 0XKUJaHUE OCTATKOB PABHO HYJIIO;
B) YBEJIMUEHHE €€ TOYHOCTH C YBEIMUEHUEM 00beMa BIOOPKH.

18. YKaxxnTe NCTUHHOE YTBEPKICHUE:!
a) CKOPPEKTHPOBAHHBIH UM OOBIYHBIM KOI((UIMEHTH MHOXXECTBEHHOW JeTepMMHAINH
COBMAJAIOT TOJBKO B Te€X Cllydasx, Korjga OObIYHBIA KOA((GUIHMEHT MHOKECTBEHHOU
JETEpMUHALIMY PABEH HYJIIO;
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0) craHmapTHBIC OIIMOKK KOX(P(GUIIMEHTOB PETPECCHH ONPEACISIFOTCS 3HAYCHUSMHU BCEX
napameTpoB PETrPECCHH;

B) MpPH HAJIWYUU TETEPOCKECTACTUYHOCTH OILCHKH IapaMeTPOB PErpecCUd  CTAHOBSATCS
CMCIICHHBIMH.

19. IIpn HAIIMYMY TETEPOCKETACTUYHOCTH CIIEYET IPUMEHSTh:
a) oobrynbIt MHK;
0) 0600menHbrit MHK;

B) METOJ MaKCHUMaJIbHOT'O HpaBI[OHO,E[O6I/IH.

20. Haubomnpiiee pacrpocTpaHeHHE B 9KOHOMETPUIECKHUX HCCIIEIOBAHUAX MOy HIIN:
a) CUCTEMbl HE3aBHCUMBIX YPaBHEHU;

0) cucTeMbl PeKyPCUBHBIX YpaBHEHUI;

B) CHCTEMbI B3aMO3aBUCUMBIX YpaBHEHUH.

21. DHOOTEHHBIE IEPEMEHHBIE — ATO:

a) TMpeAoNpe/eleHHbIE TIepeMEHHbIe, BIUSIONIME HAa 3aBUCHUMbBIC IIEPEMEHHBIE, HO HeE
3aBHCSIIUE OT HUX, 0003HAYAIOTCS Yepe3 .; X

0) 3aBUCHMBIE TIEPEMEHHBIC, YHCIO KOTOPHIX pPAaBHO 4YHUCIY YypaBHEHUH B CHUCTEME U
KOTOpbIe 0003HAYAIOTCS Yepe3 ; y

B) 3HAUEHHUS 3aBUCUMBIX NIEPEMEHHBIX 32 MPEAIIECTBYIOIINI NepUo BPEMEHHU.

22. DK30reHHbIE IEPEMEHHBIE — 3TO:

a) TpeNomNpe/eNieHHbIE TepEeMEHHbIC, BIUSIONIME HAa 3aBHCHMbIC TIEPEMEHHBIC, HO HE
3aBHCSIINE OT HUX, 0003HAYAIOTCS Yepe3; X

0) 3aBUCHMBIE IIE€PEMEHHBIE, YHCJIO KOTOPBIX pPAaBHO YHCIYy YypaBHEHUH B CHUCTEME U
KOTOpbIE 0003HAYAIOTCS Yepes; y

B) 3HAUECHUS 3aBUCUMBIX IIEPEMEHHBIX 32 MPEIIECTBYIOIIHNHI epro]] BPEMEHH.

23. JlaroBble IepeEMEHHBIE — 3TO:

a) TMpeAoNpe/eleHHbIE TIepeMEHHbIe, BIUSIONINE HAa 3aBUCHUMbBIC IIEPEMEHHBIE, HO HeE
3aBHCSIIUE OT HUX, 0003HAYAIOTCS Yepe3 .; X

0) 3aBUCHMBIE TIEPEMEHHBIC, YHUCIO KOTOPBIX PABHO YHUCIY YypaBHEHUH B CHUCTEME U
KOTOpbIe 0003HAYAIOTCS Yepes; y

B) 3HAUEHHUS 3aBUCUMBIX NIEPEMEHHBIX 32 MPEAIIECTBYIOIIMNI NepUo BPEMEHHU.

24. Jlns onpeneneHus MapaMeTpoB CTPYKTYpHYIO (GopMy MojeiIH HeoOXOAMMO MpeoOpa3oBaTh
B

a) IpUBEICHHYIO (OpMy MOJENH;

0) pekypcuBHyI0 (popmMy MOJIEIH;

B) HE3aBUCUMYIO (pOopMy MOJIENH.

25. Mogenb uaeHTHGUIIpYEMa, eCIIu:

a) YUCIIO MPUBEJACHHBIX KO3()(PUIIMEHTOB MEHbIIIE YHUCTIa CTPYKTYPHBIX KO3()PHUIIMEHTOB;

0) ecii YUCIIO MIPUBEICHHBIX K03(pPULIMEHTOB O0JIbIIIE YHCIa CTPYKTYPHBIX KO3 PHUIIUEHTOB;

B) €CITM YHWCJIO TapaMeTpPOB CTPYKTYPHOH MOJENW PaBHO YHUCIy ITapaMeTpoB MPHUBEICHHOM
¢dbopmBbI MOJIETTH.

26. Mogenb HeuieHTU(hUIIpyeMa, ecliu:

a) YUCIIO MPUBEJACHHBIX KO3()(PUIIMEHTOB MEHbIIIE YHUCTIa CTPYKTYPHBIX KO3()PHUIIMEHTOB;
0) ecii YUCIIO MIPUBEICHHBIX K03(pPULIMEHTOB O0IbIIIE YHCIa CTPYKTYPHBIX KO3 PHUIIUEHTOB;
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B) €CJIM YHUCIIO IapaMeTpPOB CTPYKTYpPHOM MOJENM PaBHO YHCIY IapaMeTPOB IPHUBEIECHHOU
(dbopMbI MOZIEITH.

27. Mopenb cBepxuaeHTUDUIIUPYEMa, SCITH:

a) YMCJI0 NPUBEACHHBIX KO (UIIMEHTOB MEHbBIIIE YHCIIA CTPYKTYPHBIX K03()(PULIMEHTOB;

0) eciu 4MCIIo MPUBEACHHBIX KO3 (PUIIMEHTOB OO0JbIIE YKCIa CTPYKTYPHBIX KO3()(PUIIMEHTOB;
B) €CJIM YHCJIO TAPaMETPOB CTPYKTYPHON MOJIEIHN PAaBHO YUCIy TApaMETPOB PUBEIEHHON
(dbopMbI MOZIEIH.

28. Koo dpuirieHT aBTOKOppesaLuu:

a) XapakTepu3yeT TECHOTY JIMHEHHOM CBSA3M TEKYIIETo U MPeAbIAYIIEro YpoBHEH psaaa;
0) XxapakTepHu3yeT TeCHOTY HETMHEHHON CBSA3M TEKYIIETO U MPebIAYIIEero YpOBHEHN psinia;
B) XapaKTepU3yeT HAIMYUE WU OTCYTCTBUE TEHACHIINH.

29. AniuTuBHAs MOJIENb BPEMEHHOTO psifia CTPOUTCS, €CIIN:

a) 3HaUEHUS! CE30HHON KOMIIOHEHTHI MTPEIIO0JIaratoTCsl HOCTOSIHHBIMU JJIS1 PA3JINYHBIX [IUKJIOB;
0) aMIIIUTYy1a CE30HHBIX KOJeOaHWi BO3pacTaeT WM YMEHbIIACTCS;

B) OTCYTCTBYET TCHCHIIMSL.

30. MyJIbTHIIIIMKATUBHAS MOJENIb BPEMEHHOI'O Psi/Ia CTPOUTCS, ECIIH:

a) 3HAYEHUS CE30HHOW KOMITOHEHTHI MTPEIONIaratoTCs MOCTOSIHHBIMHU ISl Pa3JIMUHBIX IIUKJIOB;
0) aMIUIUTYy/1a Ce30HHBIX KOJIeOaHUH BO3pACTAET WM YMEHBIIIAETCS;

B) OTCYTCTBYET TEHACHIIHSL.

3. OtkpsiThie 3aganus (He MeHee 30)
3.1. Teoperuyeckue 3aJaHUA C OTKPBITHIMHM BOIIPOCAMHM
3.2. IpakTuyeckue 3a1aHus (3aga4u)

3aganue 1: BbluncanTb BbIGOPOUHBIE XapaKTEPUCTMKM MO AaHHbIM HabiloAeHMA, NOCTPOUTD
rpaduk.

Ne 1 2
X 2 6 10 14 18
3aganue 2:

1. BeruuciauTh KoBapualuo
2. MpoBepuUTb rMnoTesy o6 OTCYTCTBUM Pa3INYUIA B AAHHbIX.

No 1 2 3 4 5

X 2 6 10 14 18

v 1 2 4 11 12
3amanue 3:

1.0OnpenenuTs cTeNeHpb BIAMSHUS HHAECKCA TOTPEOUTEIbCKIX PACXOA0B Ha 00BbEM MPOJIax
(BeUHCTUTH KOO PUITUEHT MTApHON KOPPEIISALINHN).

2.01eHNUTh 3HAaYUMOCTh BBIYMCICHHOTO KO3 (UIEHTa TAPHOH KOPPEIsILIUY.

3.Iloctpouth MaTpuily KO3PPHUIMEHTOB NAPHOI KOPPEIALUHU IO TPEM [IEPEMEHHBIM.

4. HaiiTu o11eHKYy MHOKECTBEHHOT'0 KO3 (HUIIMEHTa KOPPEIIALIUH.

5.HaiiTu ouienky ko3 QuirienTa 4acTHOM KOppemnsiuu.

O6BeM HPONAK 3arparbl Ha UHneke
oA pexnamy X1 MOTPEOUTETHCKUX

Y (TbIC.pY0i1.)
(TBIC.pYOII.) pacxonoB X2 (%)
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1 120 4,00 94
2 131 4,80 92,4
3 142 3,80 95,2
4 185 8,70 97,5
5 268 8,20 98,1
6 364 9,70 101
7 426 14,70 101,4
8 439 18,70 102,4
9 361 19,80 102,3
10 361 10,60 103,2
11 315 8,60 104,1
12 301 6,50 104,7
13 325 12,60 104,3
14 339 6,50 105,8
15 358 5,80 106,3
16 378 5,70 106,9

3amanue 4:
1.IToctpouths muarpamMmy paccessHUsi(KOPpeIIIUOHHOE TOJe) Il 3TOH COBOKYITHOCTH

JaHHBIX

2.01eHHATH TECHOTY CBSI3H MEXKTy 00hEMOM BBIITyCKa MPOAYKIIUH U TEMITEPATYPOH.
Temneparypa X (rpanmycsr | 60 |62 |64 |67 |70 |72 |75 |77 |80 |83 |85
[{enbcuit) 6 |5 (4 |0 (2 |5 [3 |9 |5 |0 |5
O0wveM BbIycka mpomykmuu Y |12 |13 [ 14 (14 |15 |15 [15 |14 |14 |13 |12
(T 5 12 |5 8 |6 |3 [2 |7 |5 |3 |5
3ananme S:

1. OuleHuTh MapaMeTpbl MOJIEIIH.
2. IIpoBepuTh Ka4ECTBO YPABHEHUS PETPECCUH

Homep CpeAtne Iy IeBOii MPOKHMTOUHEIR CpennenneBHas 3apaOoTHas
MUHHMYM B JICHb OJTHOTO 6.V
pernona TPYAOCIOCOOHOTO, PYyO., X f1ara, pyo.,
1 74 122
2 81 134
3 90 136
4 79 125
5 89 120
6 87 127
7 77 125
8 93 148
9 70 122
10 93 157
11 87 144
12 121 165
3ananmue 6:

[To mnpennpuaTHsM JErKOW MPOMBIIIJICHHOCTH pPETHOHA TMOJy4eHa WH(OpMAIHs,
XapaKTepPHU3yoLasn 3aBUCUMOCTb 06beMa BbinycKa npoayKuun (Y maH. pyb.) oT obbema KanutanbHbIX
B/IOXKEHUM (X MAH. pyb.)
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Ne X y
1 70 36
2 78 38
3 74 46
4 82 44
5 88 48
6 84 42
7 80 40
Tpebyercs:
1. TTocTpouTh CTENEHHYIO MOJAEb
2. OueHuTs:

Nunexc koppensuun

CranznapTHyIO OMHUOKY

CpeHIOI0 OTHOCHTEIIBLHYIO OITHOKY

Koaddunment nerepmunanuu

F-xputepuii Gumepa

3.IlonyunTs TPOTHO3HBIE 3HAYEHHS PE3YJIHTATUBHOTO TMPH3HAKA, €CIM MPOTHO3HOE 3HAUYEHHUE
¢axTopa yBennuuth Ha 10% OTHOCHTENFHO MaKCHMAJILHOTO YPOBHSI.

3aganue 7:
UmetoTca cnepytowme CTaTUCTUYECKME faHHble 06 0A4HOM 13 NPOAYKTOB GUPMbI
O0BéM Pacxomsr Iena Ilena 7 —
peanu3anum Ha TOBapa y
Mecs TOBapa MOTPEOUTETHCKUX
TOBapa peknamy (py6.) KOHKYpEHTa pacxoon (%)
(miH. pyO0.) (TBIC. PYO.) (py©0)
125 1 4,00 15 17 100
136 2 4,70 14,7 17,2 98,4
147 3 3,70 15,1 16,7 101,1
190 4 8,60 15,4 16,1 103,4
273 5 8,10 15,4 16 104
369 6 9,60 16 18 107
431 7 14,60 18 20,1 107,3
444 8 18,60 13 15,7 108,4
366 9 19,70 15,7 18,1 108,2
366 10 10,50 16,8 16,7 109,1
320 11 8,50 16,2 17 110
306 12 6,40 16 18,2 110,6
330 13 12,50 15,3 16,3 110,2
344 14 6,40 15,6 16,1 111,7
363 15 5,70 16 17,6 112,2
383 16 5,60 15 16,1 112,8

[MocTpouts MOnIEINB.
OcymiecTBuTh BBIOOp (DAaKTOPHBIX TPU3HAKOB JUISI IMOCTPOSHHS JABYX(AKTOPHOM
PErpecCHOHHON MOJIEIH.
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Paccunrars mapamerpsl MOJEIH.

Onpenenutb TUHEHHBIN KO3PPUIIMEHT MHOKECTBEHHON KOPPEISIIUH.

Onpenenutb KO3PPUINUEHT JeTEePMHUHAITUH.

[IpoBecTu O1IEHKY 3HAYMMOCTH YpaBHEHUS PErPECCUU.

Ouenutp ¢ mnomompto t-xpurepust CThIOJEHTa CTATUCTHUYECKYH) 3HAYMMOCTh
KO3 (UIIMEHTOB YpaBHEHUS MHO>KECTBEHHOM pErpeccui.

OneHuTh BIMsHUE (PAKTOPOB HA 3aBUCUMYIO IEPEMEHHYIO

3aganue 8:
1. Tloctponts Momenb Buma Y =a,X1" X2
2. OIeHHTH MapaMeTpPhl MOJIETH  2,,8,,a,
3. OTHOCHUTENBHYIO AIACTUYHOCTH 110 (POHAY U TPYIY
4. YactHy0 3QPEKTHBHOCTL peCypcoB
5. OO600menHbIi nokaszarensb 3)(HEeKTHUBHOCTH
Ton OO0nem BoIycka Y OCHOBHOM KamuTaa YuciaeHHoCTh
(MITH. pyO0.) X1 (Mapa. py0.) nepconana X2
1985 93 0,15 5000
1990 108 0,25 5500
1995 224 11 4500
1996 300 11 4500
1997 400 11,1 5000
1998 280 2 4000
1999 380 2 3500
2000 450 2.5 3700
2001 600 1,5 4000

3aganue 9:
1. TloctpouTh ypaBHEHHE B 001IEM BUIC
2. IloctpouTh ypaBHEHUE ISl MY KUUH
3. ITlocTpouTh ypaBHEHHUE AJIsl AKEHITUH
4. Cpenatb nporHos ana x1=70

[Ton
Ornenka JlanHbIe TecTa .
IPOM3BONTEIHLHOCTH | CIOCOOHOCTEH O-sKeHcKui;
1 -My»XCKOi
6 65 0
3 50 0
5 42 0
12 99 0
3 31 0
8 85 0
S 67 0
10 91 0
8 98 1
1 40 1
9 99 1
6 90 1
8 93 1
4 72 1
7 80 1
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3amanue 10:

HpOBepKa AJICKBATHOCTH MOACIN
MpoBepKa TOYHOCTU MoaeNn

3aganue 11:

IIo craTucTHYECKUM JaHHBIM

IIpoBeputh Ha rerepockenactTuuHocTh (Tect [Nonadensaa-Kpanara)

Onerka JlaaHbIe TecTa
MMPOU3BOAUTECIIBHOCT CHOCO6HOCTCI>1
"
6 65
3 50
5 42
12 99
3 31
8 85
5 67
10 91
8 98
1 40
9 99
6 90
8 93
4 72
7 80
Y (MuH. pyO0.) X(mnH. py0.)
1 0,6 2
2 0,2 4
3 4,4 6
4 1,8 8
5 8 10
6 3,4 12
7 11,6 14
8 5 16
9 15 18
10 6 20
11 18 22
12 6,8 24

[TpoBepuTth Ha rerepockegacTUIHOCTh (Tect Crimpmena)

3aganue 12:

IIo craTucTHYECKUM JaHHBbIM

Y (MutH. py0.) X(muH. py0.)
1 0,6 2
2 0,2 4
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3 4.4 6
4 1,8 8
5 8 10
6 3.4 12
7 11,6 14
8 5 16
9 15 18
10 6 20
11 18 22
12 6,8 24

[IpoBecTn oneHKY K03 (HUIIMEHTOB PETPECCUU C TETEPOCKEAACTHIHOCTHIO.

3aganue 13:
CocCTaBuUTb ypaBHEHME IMHEWHOW NapHOM perpeccum, oCTaBuUB NULLb OAUH 3HaYaLMn GaKkTop.
Howmep y X, X, Howmep y X, X,
TIPEATPUSITHSI TIPEANPUITHS
1 6 3,6 9 11 9 6,3 21
2 6 3,6 12 12 11 6,4 22
3 6 3,9 14 13 11 7 24
4 7 4,1 17 14 12 7.5 25
5 7 3,9 18 15 12 7,9 28
6 7 4.5 19 16 13 8,2 30
7 8 5,3 19 17 13 8 30
8 8 5,3 19 18 13 8,6 31
9 9 5,6 20 19 14 9,5 33
10 10 6,8 21 20 14 9 36
3aganue 14:
MpoBepuUTb aBTOKOPPENALMIO.
Howmep y X, X, Howmep y X, X,
NPEAIPUATHSL NPEAIPUATHS
1 6 3,5 10 11 10 6,3 21
2 6 3,6 12 12 11 6,4 22
3 7 3,9 15 13 11 7 23
4 7 4,1 17 14 12 7,5 25
5 7 4,2 18 15 12 7,9 28
6 8 4,5 19 16 13 8,2 30
7 8 5,3 19 17 13 8,4 31
8 9 5,3 20 18 14 8,6 31
9 9 5,6 20 19 14 9,5 35
10 10 6 21 20 15 10 36
3apanue 15:

CpenaTb aBTOKOPPENALMIO YPOBHEN BpeMeHHOro pasa.

'Ol | KBAPTAJI t Ko .Bo3.1e51
1 1 750
X 2 2 742
2 3 3 1738
4 4 2030
8 1 5 714
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2 6 942
3 7 1984
4 8 2040
1 9 780
§ 2 10 710
I 3 11 1984
4 12 1810
1 13 922
o 2 14 908
& 3 15 1840
4 16 1854
3amanue 16:
npOBeCTVI moaennpoBaHMe CE3OHHbIX KOHE6aHMﬁ
ol | KBAPTAJI t Ko .Bo3.1e1
1 1 750
o) 2 2 742
2 3 3 1738
4 4 2030
1 5 714
S 2 6 942
& 3 7 1984
4 8 2040
1 9 780
§ 2 10 710
I 3 11 1984
4 12 1810
1 13 922
N 2 14 908
& 3 15 1840
4 16 1854
3amanme 17:
[ana cucrema
Vi =Bny, to, X, +¢
¥, =By, to,X, 8,
npOBeCTM MAeHTM(I)MKaLI,MIO CUCTEeMbI
3aganue 18:
[ana cucrema
Y= 612Y2 +0,X, T8
Vo =Boy, topX, +g
OLI,EHMTb CTPYKTYPHYIO mOoAe/ib Ha OCHOBAaHUN OaHHbIX
t Y1 Y2 X1 X2
1 60 5 1300 60
2 62 4 1300 56
3 65 4,2 1500 56
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4 62 5 1600 63
5 66 3.8 1800 50
3aganue 19:

1.Iloctpouts nuarpammy paccesHus(KOPPENISIHOHHOE T0Jie) JJisi 3TOW COBOKYMHOCTH
TAHHBIX
2.0LeHUTb TECHOTY CBA3U MeXAy 06EMOM BbiMyCKa NPOAYKUUN U TEMNEPATYPO.

Tewmeparypa X | 606 | 625 | 644 | 670 | 702 | 725 | 753 | 779 | 805 | 830 | 855
(rpamycsl Llenbcwit)

Obmem soimycKa 125 | 132 | 145 | 148 | 156 | 153 | 152/ 147 | 145 | 133 | 125
npoAyKIuu Y (IIT.)

3ananue 20:

[Io mnpeanpusTuUsSM JETKOH MPOMBIIIICHHOCTH pETrHOHa IOJlydeHa HWHGOpMaLus,
XapakTepu3yromas 3aBUCUMOCTh 00beMa BbITycKa mpoaykuuud (Y MiH. py0.) oOT oObema
KaITMTa/ibHbIX BNOXeHUM (X MAH. py6.)

Ne X y
1 70 36
2 78 38
3 74 46
4 82 44
5 88 48
6 84 42
7 80 40

1. TpeGyercs:

[TocTpouts creneHnyo Moenb

2. O1leHUTE:

HNupexc koppensauun

CrangapTHyO OIIMOKY

CpenHIol0 OTHOCUTEIBHYIO OLUIMOKY

KoaddumumenT nerepmunanmnm

F-kpurepuii @umepa

3. Ilomy4uTh TPOTHO3HBIE 3HAYEHHUS PE3yJbTATUBHOIO IPHU3HAKA, €CIHM MPOTHO3HOE
3HaueHue pakTopa yBenuunuth Ha 10% OTHOCHTETHFHO MaKCHMAJILHOTO YPOBHSI.

3ananue 21:

[MocTpouts Mogens Buga Y = a,X1" X2
OLEHUTH apaMeTpsl MOJEIN
OTHOCHUTENBHYIO 3JTaCTUYHOCTE 110 (POHLY M TPYLY

YacTtHy1o 3 PEKTHBHOCTh PECYPCOB
0606LLeHHbIM NoKasaTenb 3pPEeKTUBHOCTH

adg.a;,a,

Tox O06beMm BoIlTycKa Y OCHOBHOM KanuTan YucneHHOCTH
(miH. py0.) X1 (mapa. py6.) nepcoHayia X2
1985 93 0,15 5000
1990 108 0,25 5500
1995 224 11 4500
1996 300 11 4500
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1997 400 11,1 5000
1998 280 2 4000
1999 380 2 3500
2000 450 2,5 3700
2001 600 1,5 4000
3ananue 22:
[To cratucTyeckuM JaHHBIM
Y (MuH pyo) X(muH pyo0)

1 0,6 2

2 0,2 4

3 4.4 6

4 1,8 8

5 8 10

6 3.4 12

7 11,6 14

8 5 16

9 15 18

10 6 20

11 18 22

12 6,8 24

ITpoBectH oneHKy K03()(DUIIMEHTOB PETPECCHHU C TETEPOCKENACTHUYHOCTHIO.

3aganue 23:

Hcxonupie nanHbIe:
Yactuunele naTepBainsl 66-70 70-74 74-78 78-82 82-86 86-90 90-94 94-98 98-102

Yacrota2 6121223 1814121 2.
ITocTpouB KOppETALMOHHOE T0JIE, BBIABUHYTh THIIOTE3y O HOPMAJIBHOM 3aKOHE PAaCHpElesICHUS

reHepaJIbHOW COBOKYITHOCTH.
Boruncnurs ACUMMETPUIO u SKCLIECC. CpaBHUTH C COOTBETCTBYIOLIMMH 3HAYECHUSAMH IS
HOpPMAaJIbHOM CIIy4YailHOW BEJIMYUHBI.

3amanue 24:

Ilo JaHHBIM IIPOBCIACHHOI'0 OIIpOoCa BOCHMHU TI'PYIIIL ceMel HM3BECTHBI OaHHBIC CBA3M pPacxodo0B
HacCCJICHUA Ha NPOAYKTHI MUTAHUA C YPOBHEM JJOXOOAOB CCMbHU. PaCXOI[I)I Ha MPOAYKTHI MMTaHUA, Y , TBIC.
py6. 0,9 1,2 1,8 2,2 2,6 2,9 3,3 3,8 [loxoas! cembH, X , Thic. py0. 1,2 3,1 5,3 7,4 9,6 11,8 14,5 18,7 1.
[Toctpouts KoppemnsuonHoe mose. Halitn ypaBHeHne muHelHON perpeccuil Y 1o X. ONeHUTh TECHOTY U
HalpaBJICHHE CBSI3M MEXy IEpeMEHHBIMH € TIOMOIIBI0 K03 dulreHTa JuHeiHo# Koppensiuuu [Tupcona.

3aganue 25:

1) Haitnure HanmensbIiee U HauOoJblee 3HaueHus pana 4, 4, 5,5, 2,8, 8,3,4, 1, 8, 8, 2,
9,6,7,3,5,2,1,7,6,1,6,4,9,5,3,2,2,8,9,2,8,8,8,1,8,9,2, 1,8, 8, 4.

2) BemmonHuTe npouenypy paH>XKUpOBaHHUSL.

3) BeiOpaTh uncio uHTepBajIoB ¢ momoiisio hopmysl Ctepkeca.

8) Boruuciuth TOUeUHBIC OIIEHKU IMapaMETPOB PACTIPEICIICHHUS.

3aganue 26:
JlaH HeCTpyNIHUPOBAHHBINA CTATUCTHYCCKHUH PSII.
X 16,220,121,418916,517,318,2 19,520,421 18,219,4 19,7
1. BeraucauTh BEIOOPOYHOE CpeIHEE.
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2. HaiiTi BRIOOPOUYHYIO AUCTICPCHIO.
3. Haiitu BBIOOpOYHOE CPETHEKBAIPATHIECKOE OTKJIIOHEHNE (CTaHAApPTHOE OTKJIIOHEHHUE).
4. Kosdunment Bapuanuu

3aganue 27:
Ha ocHOBaHuM MHOTroOJETHMX HAOMIOJEHUI MO pe3yjbTaTaM HHBECTULUN B JBE

KOMIIaHUM OBUT TOCTPOEH 3aKOH paclpeAeNieHus CIy4alHbIX BelqudMH X M Y — pa3MepoB
TOJIOBBIX TUBUJICHJIOB (B MPOIEHTAX) OT BIOXKEHUW B JAHHBIC OTPACIIA. 3aKOH pacIpeacsICHUS
MIpe/ICTaBJICH Tabuuien

(caMOCTOSATENBHO 3aMOHUTD ITyCThIE STYCHKH).

Y
X -10 5 10 P,
-10 0,05 0,25 0.3
20 0.15 0,20 0,05
P,
Heo0xoaumo:

1. OnpenenuTth 3aKOHBI PaCTIPEACICHUN KaXI0U CTydyalHON BETUYHHBI.

2. YCTaHOBUTH HAIMYUE 3aBUCUMOCTH MEXIY HUMH.

3. BeraucanTh KoBapuaIuio u K0O3(QPUITMSHT KOPPEISITHIH.

4. Pemuth, 4TO MEHEE PUCKOBAHHO:

a. BkiajpIiBaTh IGHBTH B OJIHY U3 3THX OTpaclei;

b. BxianpiBaTh B 00€ B paBHBIX IPOMOPIUSX;

¢. BkianpiBaTh JeHBI'M B OTHOIICHUH 1 : 2.

5. B xakoM OTHOIIEHHH HEOOXOAMMO MHBECTHPOBATh OTPACIIU, YTOOBI MUHUMU3UPOBATH

PHCKH.
3aganue 28:
l‘j, - - - 4 1_: -
ACXOJIEl HA TIPOIYKTEl THTAHHA, | 0.9 12 18 22 26 29 33 38
THIC. PyD.
Hoxone cemen, X, TRIC. pyo. 1,2 3.1 5.3 7.4 9.6 11,8 14,5 18,7

ITocTpouTh KOPPENSALMOHHOE TIOJIE.
2. Haiitn ypaBHEHuHe TUHENHON perpeccuu Y 1o X.
3. OtrBeruth Ha Bompoc: Kak B cpeliHeM H3MEHSAIOTCS pacxoibl Ha IUTAHHUE IIPU

yBenudeHuu aoxonaa cembr Ha 1000 pyo.

4, OI_IGHI/ITB TCCHOTY W HaIpPaBJICHUC CBA3U MCKAY MNCPECMCHHBIMHU C IIOMOIIBIO

koa(durmenTa TuHEHHON Koppensauu [TupcoHa.

5. Onpenenuts CTaHAAPTHBIE OIIMOKH perpeccuu U e€ K03 (UIIMEHTOB.
6. [TocTpouts AOBEPUTENBHBIN UHTEPBAJ I YTI0BOr0 KOA(hdUIIMEeHTa TUHUN PErpPecCuu

¢ HagexHocThio 0,95.

7. IlpoBepuTh 3HAUMMOCTh YpaBHEHUs perpeccuu Ha 5% ypoBHe 1o F — kpureputo.
8. HaifTu mporHo3Hoe 3HauY€HHUE Pe3yJIbTaTUBHOTO (pakTopa MpH 3HAYCHUU IpHU3HAKA-

(daktopa, cocrapisomnieMm 110% ot cpennero ypoBHs. OIEHUTh TOYHOCTH MPOTHO3a, PACCUNUTAB
OIIMOKY MPOTHO3a U €r0 JOBEPUTEIbHBIN HHTEPBAJL.

9. IlocTpouTh TMHUIO TPEHA HAa KOPPEIAUOHHOM IOJIE.

3aganue 29:

B tabnuiie nmpeacTaBieHbl JaHHBIE 110 IBYM dKOHOMUYECKHUM Mokazarensm X, Y.
X 439 515 603 632 640 704 735 738 760 830 888 942 985 2093

Y 321298 277 461 351 425 576 524 588 497 584 624 573 863

3aganue

1. [TocTpouTh KOPPEISIHOHHOE TOJIE.
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2. PaccuuTaiiTe napamMeTpbl ypaBHEHUN JMHEWHOM, CTENEHHOM, IOKa3aTEIbHONM U
runepooIMuecKoi MapHOW perpeccuil [ HEMUHEHHBIX MOoJieel TPOBOAUTE JIMHEApU3alHio, a
3aTeM HCHonb30BaTh GynKimo «JIMHENH»].

3. IlepeiiT Ha JUCT aUArpaMMbl U MOCTPOUTH KBAJIPATHYHYIO PETPECCHOHHYIO MOJEIb
[Aunarpamma— J100aBuTh TUHUIO TpeHAa — [loTMHOMUANIBHBINA BTOpast CTETEHb .

4. Jlns KakIOW MOJEIN OIEHHUTE TECHOTY CBSI3M C TOMOINIBI0 KO3 dummeHTa
JETePMHUHALIVY.

5. BeiOpats nydiee ypaBHEHHE PETPECCUH.

6. OneHure  CTaTUCTHYECKYKD  HAJEKHOCTb  PE3YJbTAaTOB  PETPECCHOHHOIO
MOJEJIMPOBaHus ¢ oMo F — kpurepus @umepa.

7. 1300pa3uTh JIMHUIO pEerpeccuy Ha KOPPEISIUOHHOM MOJIe.

8. PaccuunTaiiTe mporHo3Hoe 3Hau€HUE pe3ysbTara, e 3HaueHHe (hakTopa yBeIUYUTCS
Ha 10% oT cpenHero ypoBHsi.

3ananue 30:

Nmerotcst nannbie mo BBII Mekcuku 3a 20 et (Tabmauiia) OTHOCUTENIBHO paboveil CHIThI
(L) u xanmrana (K). BBII (Mummonsl meco, BelpaxkeHHble B meco 1990r.). UucneHHOCTH
pabounx (Thics4 yesnoBek). OCHOBHOM KanuTal (MUJUTMOHBI [1€CO, BhIpaXkeHHbIE B rieco 1990r.)

l'og | BBIl | Kanwran | Pabouaa cuna | T'og | BBIT | Kanuran | Pabouas cuna
1990 | 114043 | 182113 8310 2000 | 212323 | 315715 11746
1991 | 120410 | 193749 8529 2001 | 226977 | 337642 11521
1992 | 129187 | 205192 8738 2002 | 241194 | 363599 11540
1993 | 134705 | 215130 8952 2003 | 260881 | 391847 12066
1994 | 139960 | 225021 9171 2004 | 277498 | 422382 12297
1995 | 150511 | 237026 9569 2005 | 296530 | 455049 12955
1996 | 157897 | 248897 9527 2006 | 306712 | 484677 13338
1997 | 165286 | 260661 9662 2007 | 329030 | 520553 13738
1998 | 178491 | 275466 10334 2008 | 354057 | 561531 15924
1999 | 199457 | 295378 10981 2009 | 374977 | 609825 14154

Ha ocHOBaHuM mpeACTaBIEHHOM CTAaTUCTUKH MOCTPOUTH HEOKJIACCHUECKYIO0 MO/IENb
npou3BoACcTBeHHON (yHkimu KobG6a — Jlyrmaca, mpeaBapuTenbHO MpeoOpa3oBaB HCXOIHBIC
JTAaHHBIE B COOTBETCTBHH C JTMHEWHOUN (YHKIHEH myTeM JorapudMUpoBaHUS.

Kntoum (0TBETbI) K OLLEHOUYHbIM MaTepuanam
OTBeTHI K TECTOBBIM MaTepuanam: 10, 2a, 38, 4r, 5B,
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