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1. IlepeuyeHb MIAHUPYEMBIX Pe3yJIbTATOB 00y4YeHUs MO AMCUMIJIMHE, COOTHECEHHBIX €
IUIAHMPYEeMbIMH Pe3yJ1bTATAMH 0CBOCHHUSI 00pPa30BaTe/IbHON NMPOrpaMMbl

1.1. Jucturummna b1.5.03 «DxoHOMeTpHKay 00ecreunBacT OBIaICHUE CICAYIOIUMU

KOMIICTCHI UMM
Kon
Kon HaumenoBanue HaumeHnoBaHue >Tamna oCBOEHUS
3Tara OCBOCHUS
KOMITETEHIINN KOMITCTEHIIHU KOMITCTEHITHU
KOMITCTEHIIHU
CriocoOHOCTH IPUMEHATH
T1K-6.2.1 HSKOHOMETPHYECKIE METOIBI IS
CIIOCOOHOCTE OLIEHUBATH
OIIeHKH (P PEKTHBHOCTH IPOCKTOB
3((HeKTHUBHOCTH MPOEKTOB C
[1K-6 CriocoOHOCTh IPUMEHATH
ydeToM ¢akTopa
9KOHOMETPHIECKUE METO/BI TS
HEOTpEIeNICHHOCTH [1K-6.3.1
OLeHKH 2P (PEKTUBHOCTH ITPOCKTOB B
YCIIOBUSIX HEOTIPEEICHHOCTH
CnocoOHOCTh IPUMEHSTH
HKOHOMETPHYECKUE METO/IBI JIJIsI
[K-7.2.1 pa3paboTKu CTpaTeruyu MoBEJCHUS
CHOCOOHOCTH pa3padaThIBaTh HKOHOMHYECKHX CYOBEKTOB Ha
MK-7 CTpaTeruy NoBeACHHs Pas3IMYHBIX PHIHKAX
9KOHOMHYECKHX areéHTOB Ha Crnoco6HOCTh IPUMEHSATH
Pa3IMYHBIX PBIHKAX SKOHOMETPHYECKUE METO/BI JJIS
[K-7.3.1 pa3paboTKU CTPaTEeruy MOBEACHUS
HSKOHOMHYECKHX CYOBEKTOB Ha
KOHKPETHBIX Pa3IMYHBIX PHIHKAX
CrnocoOHOCTh MOrOTAaBINBATh
CHOCOOHOCTH TOTOBUTH
[K-8.1.1 MaTepHalIbl IS IIOCTPOCHUS
AQHATMTHYECKHE MAaTEPHAIBI JJIS .
o 9KOHOMETPHYECKUX MOAEIEH
OLIEHKH MEpONPUATHI B 00J1acTH
. Cnoco6HOCTh 0TOMPATh
[1K-8 HKOHOMHUYECKOI MOJIUTUKH U
MaTepuabl IS PELICHHs
NPUHATHUS CTPATErNIECKUX
N [1K-8.2.1 KOHKPETHBIX ITPAKTUYECKUX 3a/1a4 C
pELICHUI Ha MUKPO- U
NPUMEHEHUEM YKOHOMETPHYECKUX
MaKpOypOBHE N
Mojenen
Crioco6HOCTh IPUMEHATH
CIocOOHOCTh aHATM3UPOBATH U I1K-9.2.1 HSKOHOMETPHUYECKHE METOMBI B
UCIIOJIb30BaTh Pa3INIHbIC MPAaKTHYECKOH AeATEIHHOCTH
IK-9 MCTOYHHMKN MH(POPMAIUHN JUIS Cnoco6HOCTh TPUMEHSATH
MPOBEICHUS] SKOHOMHUYECKHX [1K-9.3.1 HKOHOMETPHYECKNE METO/IBI IS
pacdeToB o peLIeHUsI KOHKPETHBIX
MPaKTHYECKUX 33124
Cnoco6HOCTh TPUMEHSTH
CIOCOOHOCTH COCTABIIATH K-10.2.1 HKOHOMETPHYECKNE METO/IBI IS
MPOTHO3 OCHOBHBIX CONUAILHO- - MPOTHO3UPOBAHUS COI[HATBHO-
K-10 HKOHOMHUYECKHX MOKa3aTenen HKOHOMHUECKHX ITOKa3aTele
JIeATeJIbHOCTH MIPEANPUSITHS, CnocoOHOCTh MTPUMEHSTh
OTpaciiv, perMoHa ¥ SKOHOMHKH B K-10.3.1 9KOHOMETPHYECKUE METO/IBI JIJIsI
LEJIOM e [IPOrHO3UPOBAHUS COLUAIBHO-
9KOHOMMYECKHUX MOKa3aTesei
1.2. B pe3ynbraTe 0CBOSHMS TUCHUIUIMHBI Y CTYAEHTOB JOKHBI ObITh COPMUPOBAHBI:
OTO/TD Kox sranma ocBoenus
PesynpraTel 06ydeHus
(Tipu HayMIMH podcTaHgapTa) KOMIIETEHIIUHI
TpynoBsie PyHKIUU CBA3aHBI Ha ypoBHe 3HaHMii:
C MOHUTOPHUHIOM KOHBIOHKTYPBI 3HaHHe OCHOBHBIX TEOPETUUECKHUX MOJI0KEHHI: PUCK,
[phIHKA OAaHKOBCKUX YCIIYT, PHIHKA HCOIIPCACICHHOCTD
[IEHHBIX Oymar, HHOCTPaHHON K-6.2.1 Ha ypoBHe ymeHuii:

BaJTFOTHI, TOBAPHO-CHIPHEBBIX
peiHKOB (OTD
(«KoHCYnbTHpPOBaHUE KIIUEHTOB 110
MCTIONIH30BaHHIO (PHHAHCOBBIX

Orerka 3¢ GEeKTHBHOCTH MPOESKTOB C YUETOM (hakTOpa
HEOIPEIEIICHHOCTH 10 Pe3yIbTaTaM PEIICHUS
PKOHOMETPHUECKHUX 33434

Ha ypoBHe HaBBIKOB:

4




OTO/TD

Kop srama ocBoenust

Pe3ynbTathl 00y4deHus

[Iprukazom Muntpyna Poccuu ot
08.09.2015 N 6051))

(pu HanM4uy npogcraniapra) KOMIETEHINH
[IPOYKTOB U YCIYT» AHanu3 1 MHTEPIpPETanys MOJyICHHbBIX Pe3yIbTaTOB
[TpodeccronansHOrO CTaHAAPTA Ha ypoBHe 3HaHMIA:
(«DuHaHCOBOE 3HaHNWE OCHOBHBIX TEOPETHUECKUX TOJIOKEHUIT: PHCK,
KOHCYJIBTUPOBaHUE» (Y TBEPKICH HEONpeIeICHHOCTb, (haKTOPBl HEONIPEICICHHOCTH
puka3oM MuHHCTepCTBA TPy U Ha ypoBHe yMeHuit:
CoLMabHOM 3aluThl Poccniickoit I1K-6.3.1 OueHka 3(pQEeKTUBHOCTHU MPEJIOKEHUI IO Pa3BUTHIO
Denepammn ot 19.03.2015 Ne 00bEKTa UCCIIEIOBAHMS C y4eTOM (haKTOpa HEONPEIEICHHOCTH
167w)) Ha ypoBHE HaBBIKOB:
Brnanenue HaBbIKaMy 0OOCHOBaHUS IPUMEHEHHS
a3JIMYHBIX METOM0B MOAEINPOBAHUS
KoncynetupoBanue Ha ypoBHe 3HaHuii:
KJIMEHTOB 110 COCTABJICHUIO IIporuo3s, noyiyueHre NPOrHO3HbBIX OLEHOK.
(bMHAHCOBOTO TUIAHA U Ha ypoBHe ymeHuii:
(bopMupoBaHUIO 1IETEBOTO DOpMHUPOBAaHHUE CTPATETUH JEATENBHOCTH PA3IMYHBIX
MHBECTHLIMOHHOTO NOpTQes/ IK-7.2.1 CYOBEKTOB
paspaboTka pUHAHCOBOTO IUTaHA Ha ypoBHE HaBBIKOB:
PV KIIMCHTA 1 [EJICBOTO ITocTpoeHre SKOHOMETPUUECKHUX MOJIENeH Ui pa3paboTKu
HBECTULIHOHHOTO MOPT(heLst CTpATETHH MOBEICHHUS YKOHOMHUYCSCKHX CYOBEKTOB Ha Pa3IHUHBIX
BIHKaX
Ha ypoBHe 3HaHUi:
ITporHo3, mosy4eHe IPOrHO3HbIX OICHOK.
Ha ypoBHe ymeHui:
@®opMHIpOBaHKE CTPATETHH ESTEINbHOCTH KOHKPETHBIX
IK-7.3.1 PKOHOMITYECKUX CYOBEKTOB
Ha ypoBHe HaBBIKOB:
[TocTpoeHne 3KOHOMETPUYECKUX MOJIeNeH ATt pa3paboTKU
CTpaTeruy MOBEACHHS IKOHOMHUYECKHX CYOBEKTOB Ha
KOHKPETHBIX PBIHKAX
Hayuno-merononoruueckas Ha ypoBHe 3HaHMil:
esITeNbHOCTD B OKOHOMETPUUYECKHE METObI, OCHOBHBIC TTOHATHS
CTaTHCTHKE/TIOITOTOBKA TVICITUTITMHBI
@AHATUTHYECKUX OTYETOB, a TAKXKE K-8.1.1 Ha ypoBHe ymeHuid:
0030pOB, JOKIAJIOB, o OreHka HeoOX0MUMON HH()OPMAITIH IS PEIICHUS
[peKOMeHAaInil Ha OCHOBE PKOHOMETPHYECKHX 33/1a4
CTATHCTHYECKUX PACUETOB. Ha ypoBHE HaBBIKOB:
[lepBuuHas rpynnupoBKa NOJTYYEHHBIX JaHHBIX
Ha ypoBHe 3HaHMil:
OKOHOMETPHUYECKHE METOAbI, OCHOBHBIE MOHATHS
THCHIUTUTHHB
Ha ypoBHe ymeHuii:
I1K-8.2.1 Cuctemaru3amys U IepBUYHAS TPYIIHUPOBKA HEOOXOAUMON
MH(OpMALUK SISl PEHICHUsI YKOHOMETPHUYECKUX 33124
Ha ypoBHE HaBBIKOB:
AHann3 NOJy4eHHBIX JaHHBIX U IEPBUYHAS MOJArOTOBKA
U1 MOJITTUPOBAHHUS
TpynoBsie QYHKIINH CBSI3aHBI Ha ypoBHe 3HaHMii:
C IOATOTOBKOW aHATMTHIECKUX OKOHOMETPHUYECKUE METO/IbI, OCHOBHBIC TIOHATHS
0TYETOB, a TAKXKE 0030pOB, TMCIUTIIINHBI
T0K/1a10B, PEKOMEHIALIUH, MK-9.2 1 Ha ypoBHe ymeHnwuii:
[IPOEKTOB HOPMATUBHBIX [Tonck u oreHKa He0OXOANMON HHPOPMALIUH [T PELICHUS
TOKyMEHTOB Ha OCHOBE PKOHOMETPHYECKUX 33439
ctarucTryeckux pacueros (OTD Ha ypoBHe HaBHIKOB:
«Hay4no-mMeTononornyecKast AHan3 NOJy4eHHBIX TAHHBIX
e TeTbHOCTD B CTATUCTHUKE) Ha ypoBHe 3HAHHIA:
[Ipodpeccronanbroro cranaapra DKOHOMETPHIECKHUE METO/IbI, OCHOBHBIE HOHSTHSI
«CratucTuk» (YTBEpKIEH TMCIIHIITHHEI
I1K-9.3.1

Ha ypoBHe ymeHuii:
Cucremaruszanusi HEOOX0JMMOH MH(POPMAITIH /IS

CHICHHN DKOHOMCTPUYICCKUX 3aJ1a4
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OTDO/TD Kox prama ocBoenus

Pe3ynbTathl 00y4deHus
(pu HaymuuK npodcTaHIapTA) KOMICTCHI[NH

Ha ypoBHE HaBBIKOB:

I'pynnupoBka NoyueHHbIX NEPBUIHBIX JAHHBIX

Ha ypoBHe 3HaHMil:

IIporuo3s, noyiyueHue NPOrHO3HBIX OLEHOK.

Ha ypoBHe ymeHnuii:

@DopMHpOBaHHE MPOTHO3a COLUANBHO-IKOHOMHUECKUX
IK-10.2.1 okasatesnei.

Ha ypoBHE HaBBIKOB:

ITocTpoeHne AKOHOMETPUIECKHX MOAETIeH A
[IPOrHO3UPOBAHUS OCHOBHBIX COIUATIBHO-2KOHOMUYECKHUX
[oKa3aresnei

Ha ypoBHe 3HaHui:

IIporuo3, noyiyueHue NPOrHO3HbBIX OLEHOK.

Ha ypoBHe ymeHnui:

dopmupoBaHHe MPOrHO3a PA3BUTHS OOBEKTA
11K-10.3.1 1icciie JOBaHUS
Ha ypoBHE HaBBIKOB:

IlocTpoeHne 3KOHOMETPUYECKUX MOJENEH 1
[IPOTHO3UPOBAHMS OCHOBHBIX NOKa3aTeiei (pyHKINOHNPOBAHUSA
00BEKTa UCCIECIOBAHMS

2. O0BbeM u MecTO IMCHHUILIMHBI B cTpyKTYype OIT BO

VYyeonas qucrumraa b1.5.03 «OxoHOMeTpHKa» SIBISETCS TUCHUILIMHON bazoBoii yactu bioka 1
«Jlucrmruinael  (MOAyNH)» ydeOHoro mmiaHa. Jlucuurmiuaa obumM oobemom 180 wacoB (5 3ET)
M3y4aeTcsi B TEUEHHUE BTOPOrO CEMECTpa Ha MEPBOM Kypce M TPEThEro ceMecTpa Ha BTOPOM Kypce IO
ouHOM popme, 1o 3a0uHOU (hopMe — HA TIEPBOM Kypce.

OcBoeHME TUCHUIUIMHBI OMHPAeTCs Ha MHUHUMAIbHO HEOOXOIUMBIH O0BEM TEOPEeTUUECKUX
3HaHUW B OONACTH MaTeMaTHKH, a TaKk)Ke Ha MPUOOpPETEHHbIE paHee YMEHHsS W HaBbIKM B 00IacTH
WH(POPMATHUKH, SKOHOMUYECKON TEOPUH.

[To ouHoIt hopme 00yUeHNs HA KOHTAKTHYIO padOoTy C MpernojaBaTesieM 3alUlaHUpOBaHO 52 yaca,
Ha caMmocTosTenbHyl0 — 92 wuaca, mo 3aouHoi (¢opme OOydeHHs Ha KOHTAaKTHYIO paboTy ¢
npenojaBaTeneM 3amtanupoBado 30 4acoB, Ha caMOCTOATENbHYI0 — 137 yacoB.

B cooTtBeTcTBUUM ¢ yueOHBIM IUIaHOM (GOpPMON MPOMEKYTOUYHOM aTTECTAllUMU SBISETCS 3a4eT Ha
MEPBOM KypCe BO BTOPOM CEMECTpE, IK3aMEeH B TPEThEM CEMECTPE Ha BTOPOM Kypce Mo 04HO# (opme, o

3a04HOI popMe — 3a4eT 1 IK3aMEH Ha MEPBOM Kypce.

3. Coaepxanue H CTPYKTYpPa THCHHIIHHBI

Tabmuna 1.
O0bem aucuMNJIMHbI (MOAYJIs), Yac. dopma
KonrakTHas padora TEKYyLIEro
Ne i/ HaumenoBanue Tem (pas/ieson) obyqarommxcs ¢ KOHTPOXH
Bcero NpenoAaBare/ieMno Buaam (61 ycneBaemMocTu",
y4eOHBbIX 3aHATHI NPOMEKYTOYHOM
J I JIP I 3 | KCP aTTecTanuu
Ounasn ¢popma odyuenusn
2 cemecmp
Tema 1 PerpeccronnsIif ananus3 u 12 5 ) 10 (0]
9HJIOTEHHOCTh
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O0beM aucuMNJIMHBI (MOIYJIs), Yac. dopma
KonrakTHas padora TEKYLIero
Ne n/mm HaumeHoBaHue TeM (pa3aesoB) obyqaromuxces ¢ KOHTPOJIsA \
Bcero NpenoaaBaTeJeMIo BUAaAM CP ycneBaeMoOCTH",
Y4eOHBIX 3aHATHII NPOMEKYTOYHOI
J JIP 113 KCP arTrecTaluu
Tema 2 OreHKa CHUCTEM YpaBHEHUH 16 2 4 10 P3
Tema 3 Mojenu naHeIbHBIX 14 ) 4 10 P3
JIAHHBIX.
Tema 4 Henuneiinsie Mmonenu u 16 2 4 10 P3
oTOop
AanTUBHBIE METOBI P3
Tema 5 aHaIM3a BPEMEHHBIX PSIZIOB. 9 1 3 5
[IpornosupoBanue no MOAEIAM
ARMA, ARIMA.
Tema 6 [IprauHHOCTE W OJI0YHAS 9 1 3 5
9K30TCHHOCTb.
MeTo10510THs BEKTOPHBIX
Tema 7 aBToperpeccuii (VAR). i 10 4 6
BbatiecoBckuii moaxo. (0
Tema 8 Beenenue B puibtp Kanmana. 12 - 2 10
BaitecoBckue VAR.
Henuneiinele Moaenu P3
Tema 9 BPEMEHHBIX ps110B. Mozenu § 10 ) 4 6
BPEMEHHBIX PSJIOB C YCIOBHOM
reTepOCKEAACTHUYHOCTHIO
IIpomexyTouHas aTTecTalus 3a4€T
Bcero 3a cemecTp: 108 8 28 72 33ET
3 cemecmp
JpoOHO-nHTErpUpOBaHHEIC P3
panbl. Henuneiinsie
Tema 10 npeoOpa3oBaHus U €AMHUYHbIC 16 - 8 8
kopHH. Ce30HHbIE eTUHUYHbIE
KOPHH.
IIpakTHueckue BOIPOCH P3 T
KOMHTETPAIlHOHHOTO aHAIN3a
Tema 11 HECTAallMOHAPHBIX BPEMEHHBIX 18 - 8 10
panoB. JluHaMuyeckuii MeTox
HaMMEHBIINX KBaJPaTOB
Koncynpramuu s npoMeXyTOYHOH aTTecTalyun 2
[TpomexyTouHas aTTecTanus 36 9K3aMeH
Bcero 3a cemectp: 72 16 18 23ET
Bceero: 180 8 44 90 S3ET
Ouno - 3a0unasn popma odyuenusn
Tema 1 Perpeccuonnslii ananusz u 16 2 14 o
9HJIOT€HHOCTh
Tewma 2 Or1ieHKa CHCTEM YpaBHEHUH 22 2 4 16 P3
Tema 3 Mopenu naHeNnbHBIX JaHHBIX. 14 14 P3
Tema 4 Henuneiitnble Mogenu u 0T60p 20 2 4 14 P3
AJTanTHBHBIE METO/IBI aHATH3A P3
Tema 5 BPEMEHHBIX PSJIOB. 29 5 4 16
[IporHo3upoBanue N0 MOJEISAM
ARMA, ARIMA.
Tema 6 [IprumHHOCTH U O10YHAS 14 14 o
9K30T€HHOCTb.
MeTo10J10THS BEKTOPHBIX P3
Tema 7 aBToperpeccuii (VAR). b 10 2 8
BaiiecoBckuit moaxox. P3
Tema 8 Bgenenne B pmnsTp Kanvana. 12 2 2 8
Batiecockne VAR.
Tema 9 Henuneitapie Moenu 12 2 8 P3




O0beM aucuMNJIMHBI (MOIYJIs), Yac. dopma
KonrakTHas padora TEKYLIero
Ne n/mm HaumeHoBaHue TeM (pa3aesoB) obyqaromuxces ¢ KOHTPOJIsA \
Bcero NpenojaBaTeieMno BUAaAM CP ycneBaeMoOCTH",
Y4eOHBIX 3aHATHII NPOMEKYTOYHOI
J JIP 113 KCP arTrecTaluu
BPEMEHHBIX psAoB. Monenu
BPEMEHHBIX PS/I0B C YCIOBHOM
reTepOCKEAaCTHUHOCTHIO
JpoOHO-UHTETpUPOBaHHBIE P3
pansl. Henuuelinele
Tema 10 mpeoOpa3oBaHus U eINHUYHBIC 10 2 8
kopHH. Ce30HHBIEC €TUHUYIHBIC
KOpHH.
[IpaxkTrdeckue BOIPOCH P3 T
KOMHTETPAIIMOHHOTO aHAN3a
Tema 11 HECTAalMOHAPHBIX BPEMEHHBIX 17 17
panoB. JluHamMmu4yeckuit MeTos
HaMMEHBIINX KBaJIPaTOB
ITpomerxyTouHast aTTecTalus 2 3a4eT
ITpomerxyTouHast aTTecTalus 9 9K3aMeH
Bcero: 180 12 20 137 53ET

Ipumeuanue:

* — npu npumeHeHuy d1eKMpPOHHO20 00YUeHUs, OUCTNIAHYUOHHBIX 00PA306AMENbHBIX TMEXHOA02UL 8 COOMEEMCIMBUL C
VUEOHbIM NAAHOM;

** — copmer mexywezo koumpons ycnesaemocmu: onpoc (0), mecmuposanue (T), pewenue 3adau (P3),
rkoumponvras paboma (KP), konnoxsuym (K), acce (3), pegpepam (P), oucnym (1) u op.




Coz[epmalme AUCHUITIMHbI

Tema 1. PerpeccrOHHBIN aHaIU3 U SHAOTEHHOCTD.

Oranbel 3MIMPUYECKOTO aHalM3a JKOHOMUYECKMX 3ajad. Tumbl AaHHbIX. CTpyKTypHOE U
HECTPYKTYpHOE MojenupoBanue. [IpuanHHO-CclieCTBeHHAs CBsI3b M pUHIUI Ceteris paribus. VciaosHoe
MaTEMaTHYECKOE OKUJAHUE.

Kitaccuueckas nuueliHass monens perpeccud. OLeHKa METOJOM HAaMMEHBIIMX KBaApaToB. BeiBox
MHK-onienok. MeToq MOMEHTOB — ompexaelieHue u npumep. llogoOpaHHbIe 3HAYCHHS U OCTATKH.
KauectBo mog6opa. Koaddummentsl perpeccun, m3amenenne macimrabda. [Ipocreiimme crmocoObl ydera
HenuHeHocTH. MoMeHnTsl MHK-011eHOK, X HECMEIIEHHOCTb, AUcIepcHsl OLleHOK. OlLieHKa AUCIIEPCUH
OLINOOK.

Mopenp perpeccud ¢ MHOTUMH  OObsicHstomuMu — niepemeHHbiMU.  MHK-onenku st
MHOXECTBEHHOH perpeccuu. Teopema ['aycca —MapkoBa. OrneHka aucrepcuud OmuOKW. Matpuia
KoBapHarnuu oreHok. MaTepnperanus k03)QUIreHTos.

OueHrBaHUE YCIOBHOTO OKUJIAHUA U TPOTHO3UPOBAHUE.

[locTpoeHne nOBEpUTENBHBIX MHOXKECTB M mpoBepka runore3._Pacnpenenenns MHK-onenok
KO3 (UIIMEHTOB M OCTaTOYHON CYMMBI KBaApaToB, t-craTucTuka. JloBepuTeIbHbIE WHTEPBAIBI IS
OTAENBHBIX KOAX(PPHUIINEHTOB, OCHOBaHHBIC HA 3HaUeHMsX t-craTucTuk. [IpoBepka runores: KpUTHIECKOE
MHOXECTBO M YPOBEHb 3HAUYMMOCTH CTAaTUCTUYECKOTO KPUTEPHS, MOILIHOCTb KPUTEPHS MHPU MPOCTOU
anpTepHaTHBe. lIpoBepka rumore3 O 3HAUCHHMSIX KOI(P(OUIMEHTOB C MCIOJIb30BaHUEM {-CTaTUCTHKH.
HabmtoienHsliii ypoBeHb 3HaunMOCTH (P-3HaueHue).

Cnyuaitnele  perpeccopel. Acumnroruueckue cBoiictBa MHK-oneHok. CocTosTENbHOCTD.
TecTupoBaHMe TUIIOTE3 C UCIIOJIB30BAHUEM ACUMIITOTUYECKUX CBOMCTB.

TectupoBanme NpOU3BOJIBHBIX OTPAaHUYCHUHN HAa KOAPPuImeHTsl. F-ctatncTuka.

[TpoGeMbl MHOXKECTBEHHOU perpeccuoHHON Mojaenu. Bribop dyHkimonansHoM hopmbl. Omudku
cnerudukanuu. TectupoBanue Ha omuOku criienudukanum. Koppenupoanusie perpeccopsl. IIpodiiema
MyJIbTUKOJUIMHEApHOCTH. [IpomnymienHslie nepemenHsle. CwmemieHue oueHok. [Ipokcu-nepeMeHHbIe.
bunapusle u AuCKpeTHBIE OOBACHSIOMMUE NepeMeHHble. CreHepupoBaHHbIE perpeccophl. [lepemenHsbie,
n3MepeHHbIe ¢ ommnbkoii. Hecmyuaiinas BeIOOpKa U MPOIYIIEHHBIE HAOIIOICHUS.

[IpoGnema rerepockeqacTUUHOCTU. TeCTUPOBAHUE TUIIOTE3 MPHU HATUYMH MeTePOCKEAACTUYHOCTH.
TectupoBanue Ha mpucytcTBHe rerepockeaactuaHoctu. O6o6menusii MHK. Toctynusiiit OMHK.

OunoreHHoctb. Mcrounuku sHporenHoctu. Cmemnienne B MHK-omenkax u3-3a »HIOTEHHOCTH.
WNucTpymeHTanbHble nepeMeHHble. TpeboBaHUS K MHCTPYMEHTAIBHBIM TEPEeMEHHBIM. 2-CTYNEHYAThIN
MHK. CocrosiTenbHOCTb, ACUMIITOTHYECKAass HOPMAIbHOCTh M 3(P(EKTUBHOCTh. TeCTUPOBAHHUE TUIIOTES.
TectupoBanue rumore3 B MPHUCYTCTBUU TeTepockenacTuuHocTH. [Ipobnembr 2-ctymenuatoro MHK.
Cnabble MHCTpYMEHTHI. TecTbl Ha SHJOT€HHOCTh. TecT ycaoBHil CBepXUIEHTU(PUKALINH.

Tema 2. OueHka cCUCTEM YpPaBHEHHH.

MHK a5 cucteM ypaBHEHMHA. DK30T€HHOCTb OOBSCHAIOMUX MepeMeHHbIX. CTporast 5K30r€HHOCTb.
[Tpumepsl cucteM: BHemHe He cBsi3aHHble ypaBHeHHs (SUR), manenbHble naHHbIe. Bum matpuib
koBapuanuu omubok. Ouenka oObenuHeHHbiIM MHK. Onenxka OMHK wu  goctymasim OMHK.
AcnmMnrornueckue cBoiicTBa. TectupoBaHue rumnote3. OLEHKa BHEIIHE HE CBS3aHHBIX YPaBHEHUU C
OTrpaHUUYEHUSIMU Ha [TapaMETPBHI.

OneHka CUCTEM ypaBHEHHMH C MOMOLIBIO HHCTPYMEHTAIBHBIX MTEPEMEHHBIX. 2-cTyneHdarsii MHK
s cucteM ypaBHeHUH. 3-ctynmeHdatsiii MHK. OOoOmieHHBIH MeTOJ MOMEHTOB. MarpHilbl BECOB.
OnTumanbHas MaTpulia BecoB. BeiGop MeToza onieHku cucteM. TecTUpoBaHUE TUIIOTES.

CucreMpl OJHOBPEMEHHBIX YPAaBHEHMH. OKOHOMHYECKME 3aJadyM, NPUBOAAIIME K CHUCTEMaM
OJTHOBPEMEHHbIX ypaBHeHHH. Wnentudukauusa. VYcnous wuckmodeHus. CokpaiieHHas Qopma.
JluHeliHble OrpaHUYeHus O0Iero BuAa. Y CloBUs UACHTU(UKALUHI, OTCYTCTBUS UACHTU(DUKAIIMH, TOUHON
UAeHTUQUKAIMN U cBepxuaeHTu(uKanuu. D¢ deKTUBHAsT OIEHKa MapaMeTPOB COKPALIEHHOW (OPMBI.
Wnentudukanuss Ha OCHOBE MPOU3BOJIBHBIX OTPAaHUYEHUN MEXIy ypaBHeHUsMH. MneHtudukanus Ha
OCHOBE OTpaHUYEHHI Ha MaTpully KoBapuanuu. HemmHetHOCT 10 SHAOT€HHBIM MEPEMEHHBIM.
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Tema 3. Mojenu naHeabHBIX JTaHHBIX.

MortuBanus: mpoOiiemMa MPONMYyHICHHBIX TepeMeHHbIX @®ukcupoBaHHble 3(dEKThI, ciydaiiHbe
apdekrel. Ilpennonoxkenus 00 ommbOKax: crporas HK30TMCHHOCTh OOBSCHSIONUX IEPEMEHHBIX,
MOTIEPHO/IHAST DK30T€HHOCTh. OIEHKM ypaBHEHHS B pa3HOCTsAX. OIEHKH MaHeled CO CIlydaiHBIMU
spdexramu. OueHku mnaHene ¢ ¢uxcupoBanHbiMH d(pdekramu. Tect Xaycmana. Kiacrepuzarus
HaOJIFOJEHUIA.

Tewma 4. HenuneitHocTh U 0TOOD

JluckpeTHble 3aBUCUMBbIE TiepeMeHHbIe. JluHelHass Mopenb BepoATHOCTU. [IpoOuT-monens.
Jloructnueckas wmozenb. OlleHKa METOAOM MaKCHUMAaJbHOTO TMPaBIONOA00us. ODHIOTEHHOCTh B
OOBSICHSIIOIINX TTEPEMEHHBIX. MHOXKECTBEHHAS JIOTUCTUYECKASI MOJIENb. Y IOPSII0YCHHBIE JIOTHCTUYECKUE
1 TIPOOUT-MOJIEIIH.

[len3ypupoBaHHBIE pEerpeccHr W HeciaydaiiHble BBIOOpKH. Tobut-momenu. I['ereporeHHOCTh H
SHAOTEHHOCTh B TOOUT-Monensx. CeneKkTuBHAas BBIOOpKA. TECTHPOBAHUE MU KOPPEKLHS CMEIICHUS
CEJIEKTUBHON BBIOOPKHU

Onenka nporpamm U 3kcnepuMeHToB. [Ipobnema au3aiiHa SKCIIEPUMEHTOB U caMo0TOOp. MeTozbl
OLICHKU C HCITIOJIb30BaHUEM Propensity score. Merojibl OLEHKH C HMCIOJIb30BAHUEM HHCTPYMEHTAIBHBIX
IIEPEMEHHBIX.

Tema 5. AmanTUBHEIC METOBI aHAIM3a BPEMEHHEBIX psaoB. IIporaosuposanue 1mo moaeasM ARMA,
ARIMA.

CrnaxxuBaHue BpeMEHHOro psna. I[IporHo3upoBanue OyaylmuX 3HAUYEHUH BPEMEHHOTO pAfa.
Cxonp3siiue cpeanue. Ounbtp Xoapuka — [Ipeckorra. IIpocToe SKCMOHEHIMAIBHOE Cria)kKHMBaHUE.
JIBOITHOE 3KCIIOHEHLMAIbHOE criaxuBanue, Mmeto]l bpayna. Meroa Xonbra. Meron Xonbra — Bunrepca.
Ounbtp bakcrepa — Kunra. [Ipornosuposanue no mogensim ARMA, ARIMA.

Tema 6. [IpHUMHHOCTD U GJIOYHAS SK30TEHHOCTb.
[Tonatus npuunmHHOCTH 1O ['peiHKepy M ONOYHOM HK30M€HHOCTH OJHOM TIPYIIIBI
IIEPEMEHHBIX OTHOCUTENIBHO JPYrOW IPYIIIBI IEPEMEHHBIX.

Tema 7. Metononorusi BeKTopHbIx aBToperpeccuii (VAR).
Metononorus VAR u ee uHcTpymMeHTapuil ((YHKIMH HMITYJIbCHOTO OTKJIMKA M JIEKOMIO3UINH
aucnepcuii ommoOoK MporHo3oB). [lpumepsl wucmonb3oBanus Meromojiorun VAR 11 KOHKpPETHBIX

CTATUCTUYECKUX JAHHBIX, BOSHUKAIOUIUE TIPU STOM 3aTPYyTHEHHUS.

Tema 8. baifecoBckuii moaxos. Benenue B punbtp Kanmana. baiiecoBckue VAR.

CyTp 0aiflecOBCKOr0 MOJX0/a, €r0 OTIUYHE OT YAaCTOTHOTO (KJIACCHYECKOTro) MOJIX0ja.
Ilepexon OT ampuOpPHOrO pacHpeneseHnus K anocrepuopHoMy. CONpspKEHHBIE pacHpelecHMUs.
baitecoBckrue TouyeyHbIE OIEHKH. bailleCOBCKME JOBEpUTENIbHBIE WHTEpBAbI. baiiecoBcKasi MpOBEpKa
rurnore3. baiieCOBCKUE BBIBOJbI B MOJEIN HOPMaIbHOW JTUHEUHOW PETPECCUH.

MeTtoapl moayyeHus: BBIOOPOK W3 aroCTepHOpHOro pacnpeaeneHus. CaMITUpPOBaHUE IO
I'n66c¢cy. Anroputm Metpononuca. Anroput™m Merponomuca — ['actunrca.
baitecoBcknii moaxon B MOAeNAX IpocTpaHcTBa coctossHuM. @uibtp  Kanmana.
Koncrpykuus anroputma. @uinbTtpanus u criaxkuBaHue. CTpYKTYpHbIE MOJIETN BPEMEHHBIX PSIOB.
baitecoBckue VAR. AnpuopHoe pacripenenenne Munaecotsl/JIuTrepmana.
Tema 9. HenuneliHble MOJIeTH BPEMEHHBIX PSIOB.

Mopnen BpeMEHHBIX PSJIOB C YCIOBHOM TIeTepOCKeAACTUYHOCThIO; MOTHBAIUS K UX
ucnonb3oBanuio. Mogens ARCH, ee nenmocratku. TectupoBannme Ha ARCH-a¢pdexr. Mogenu
AR/ARCH. CrangaptusoBannbie ocratku. O6o6mennas ARCH moaens (GARCH), ee nmpeumyiiecTsa u
Henocratku. TectupoBanne Ha GARCH s¢ddext. Mogenn AR/GARCH. Monens IGARCH. Monenn ¢
s dekrom peraara: EGARCH, TARCH.
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KpuBas BnusHus HOBOCcTed. [IpoBepka rumoTe3sl 00 OTCYTCTBMM aCHMMETPHH BIIHSHHUS
wioxux u xopommux HoBocred. Kommonentnas GARCH. Mogens GARCH-in-Mean. MHoromepHbie
monenu GARCH.

Tema 10. JIpoOHO-uHTErpHpOBaHHLIE paabl. HennHelHble Tpeo0pa3oBaHus U € JMHUYHEIC KOPHU.

Ce30HHBIE €AUHUYHBIE KOPHHU.

HpoGHo-uHTETpHpOBaHHBIE BpeMeHHbIe psaabl. Moaens ARFIMA.

[TpoBepka rumoTe3bl €AMHUYHOTO KOPHS U HEIMHEWHBIC MPeo0pa3oBaHus BPEMEHHBIX PSIOB.
Br16op Mexy mpoBepKO HAIMUWS €IUHUYHOTO KOPHS B YPOBHSIX M IMPOBEPKOW HAIMYUS €IUHUYHOTO
KOpHS B Jlorapudmax ypoBHEH.

MoTuBanusi K pacCMOTPEHHUIO MOJENIe C CEe30HHBIMU CIWHMYHBIMU KopHsMH. [IpoBepka
TUIOTE3 O HATMYUU Y BPEMEHHOTO Psifia Ce30HHBIX IMHUYHBIX KOPHEH.

Tema 11. IlpakTHuecKue BOIIPOCHl KOMHTETPAIIMOHHOIO aHaJM3a HECTALMOHAPHBIX BPEMEHHBIX
psaoB. JIMHAMHYESCKUNA METO4 HAaMMEHBIIINX KBaJpaTOB.

MeTo/ibl OLIEHHBAHUS JOJITOBPEMEHHOM CBSI3M MEXIY HECTALlMOHAPHBIMU BPEMEHHBIMU
psanamu. OueHruBaHue B TPEYroibHOW Mozenu. OLeHUBaHUE paHra KOMHTErpalud METOA0M NoxanceHa.
JlnHaMUYeCcKUil METOJ HAaWMMEHBIINX KBAApPATOB. /[MHAMUYECKUMH METOJ HAMMEHBIIMX KBaJApaTOB I
KOMHTETPUPOBAHHBIX PSAIAOB MEPBOTO MOPsSJIKA UHTETPUPOBAHHOCTH. [IMHaMUYECKUIT METO]T HAMMEHbIIINX
KBaJIpaTOB VISl CUCTEMbl KOMHTETPUPOBAHHBIX PSAAOB, COAEPIKAILLEH PAIbI IEPBOTO U BTOPOTO MOPSIAKOB
WHTETPUPOBAHHOCTH.

Ha camocTosiTenbHyl0 paboTy CTYIEHTOB M0 JUCHHUIUIMHE «DKOHOMETPUKA» BBIHOCSTCS

CJICAYIOIIUC TCMBbI:

No ®opma
Tema Bomnpocsl, BoiHOcuMble Ha CPC xonTpoast CPC

1 Beeznenue B 3JKOHOMETPUYECKOE Hcropust BOSHUKHOBEHUS U PA3BUTUS 0
MOJEINPOBAHKE skoHoMeTpuku. [Ipenmer, nenu u 3agauu
9KOHOMeTpUKU. MH(popMmanmonHas 6a3a
S3KOHOMETPHUUYECKHUX UCCIEeI0BaHUN. DaKTOPbI
Pa3BUTHUS S3KOHOMETPUKH. POJIb CTaTUCTUKH B
(hopMHPOBaHUH SKOHOMETPUIECKOTO METOAA.
Oransl 5)KOHOMETPUIECKOTO UCCIIEAOBaHUS.

2 [Napnas nuHeWHas perpeccus u IIpocTast 1 MHOKECTBEHHAsI perpeccusl. P3
KOppemnsanus JIuneiinas u HEJIMHEWHAs perpeccusl.
I'paduueckuii MeTo MapaMeTpU3aLn
YPAaBHEHUS JIMHEUHON PETPECCUH, METOL
HanMeHbmux kBajapaToB (MHK).

3 Ilokazarenu kauecTBa perpeccun [Tokazarenu kauectBa perpeccun. OneHka P3
CYyILIECTBEHHOCTHU IIaPAMETPOB YPABHEHHUS
JINHEHHOU perpeccun. MHTEpBaisl IPOrHo3a no
JINHETHOMY YPaBHEHUIO PETPECCUM.

4 Henunelinsle Mosienu perpeccuu u [TapameTrpusanus ypaBHEHUI perpeccuy, P3
WX JTUHEApU3aLUs HEJIMHEWHBIX OTHOCHUTENIBHO HE3aBUCUMBIX
MIEPEMEHHBIX, HO JIMHEHHBIX MO MapaMeTpam
ypaBHeHus. [lapamerpuzanus ypaBHeHUN
perpeccuy, HEMMHENHBIX OTHOCUTEIBHO

MapaMeTpoB ypaBHEHHs. DKOHOMIYECKas

UHTEpHpeTanus KodQQHUIMeHTa 3JTaCTUIHOCTH.
Koppensiuusa 11 HennHEeHHON perpeccu.

Cpenusisa ommOKa ammpoKCHMAITHH.

5 Jluneiinas moaenp Crnenudukanus monenu. OT6op GhaxTopoB npu P3
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MHOECTBEHHOU perpeccuu.
Perpeccuonnsie Mojienu ¢
IIEPEMEHHOU CTPYKTYpOil
(puKTHBHBIC TEpEMEHHBIE)

MOCTPOCHUY MHOXKECTBEHHON PErpeccui.
DUKTUBHBIE IEPEMEHHBIE BO MHOKECTBEHHOU
perpeccuu.

IIpennocbuiku MeToa CBRoJicTBa OIEHOK METO/1a HAWMCHBIITHX o
HanMeHbpIUX kBagparoB (MHK) KBaJpaToB.
Mogenu TMHEHHON PETPECCUH C JIvHelHbIe pErpeCCUOHHBIE MOJIEIIH C P3
TeTEePOCKEIaCTUYHOCTHIO. FeTEePOCKENACTUYHBIMU U
ABTOKOpPEIAINS OCTATKOB. aBTOKOPPETHPOBAHHBIMHU OCTATKaMH.
O0600meH B MeTO HAaMMEHBINX | O0O0OMIEHHBI METO HANMEHBIIINX KBaIPaTOB.
KBaJpaToB
XapaKkTepUCTUKU BPEMEHHBIX ABTOKOppEIALNS YPOBHEH BPEMEHHOTO Psijia. P3
PAIOB, MX UACHTU(UKALINS. BrisiBneHre CTpyKTypBI BPDEMEHHOTO Psifa.
MopenvupoBaHue OJJHOMEPHBIX MopenupoBaHue TCHICHIIUU BPEMEHHOTO psia.
BPEMECHHBIX PSIOB. MopenupoBaHue CE30HHBIX U HUKIMYECKUX
MoaenupoBaHue HeCTAIlMOHAPHBIX KoJieOanuii. MoaennpoBaHue TCHACHIINN
BPEMEHHBIX PSIIOB BPEMEHHOTO psifia MPH HAJTMYUHN CTPYKTYPHBIX
HW3MEHEHUM.
Cuctembl TUHEHHBIX [TonsTHE O cCTEMaX IKOHOMETPUUYECKHUX P3T

OJITHOBPEMEHHBIX YPaBHEHUH

ypaBaeHu#. Kitaccudukarus cucrem
9KOHOMETpHUYECKUX ypaBHeHUH. Cucrema
JIMHEHHBIX OJTHOBPEMEHHBIX YPAaBHEHHM.
[IpuBenennas popma moxenu. Unenrudukamnus
CTPYKTypHOU Mozenu. KocBeHHBIH,
I[BYX]_HaFOBLJﬁ MCTOJ HAMMCHBIINX KBAaAPAaTOB.

4. MatepuaJbl TEKYIIEr0 KOHTPOJIS yCIIeBAeMOCTH 00y4arouuxcss M (POH/ OLEHOYHbIX
CpPeACTB MPOMEKYTOUHOM aTTeCTAMHU 1O JUCIUIIMHE

4.1. (I)OprI U METOAbI TEKYIIECI0 KOHTPOJIA YCIIEBAEMOCTH U HpOMe)KyTO‘lHOﬁ arrecranumn

4.1.1. B xozne peanu3anuu AUCHUILUIMHBI UCTIONB3YIOTCS CIAEAYIOMHe (OPMBI U METOJIbI TEKYIIETO

KOHTPOJIA YCIICBACMOCTH 06yqafoumxcs[:

MeTtoapl TeKyIero KOHTPOJIs
Ne ni/m HaumenoBanue Tem (pa3jiesioB) A yu P
yCIeBaAEMOCTH
Ounas ¢popma
Tema 1 PerpeccroHHbIN aHAM3 U YHIOT€HHOCTb YcTHBIH onpoc
Tema 2 OneHka CUCTEM YpaBHEHHH Pemenue 3amau
Tema 3 Moenu naHeJlIbHBIX JaHHBIX. Pemenue 3amau
Tema 4 Henuneitapie Monienu u oTO0p Pemenue 3amau
AanTUBHBIC METOJIBI aHATTN3a BPEMCHHBIX PSIOB.
Tema 5 Pemenwne 3amau
[Ipornosuposanue no mogemsim ARMA, ARIMA. a
Tema 6 [TpuunHHOCTH M O70YHAs 9K30TEHHOCTb. YcTHBIi onpoc
Tema 7 Merononorust BeKTopHbIX aBToperpeccuii (VAR). Pemenue 3anau
BaiiecoBcknii moaxon. Beenenue B dpmnsTp Kanmana.
Tema 8 . AXOA a b p Pemenne 3agau
Baiiecosckue VAR.
Henunelinple Moaels BpeMEHHBIX psaoB. Moaenu
Tema 9 A P " P A Pemenne 3agau
BPEMEHHBIX PSJIOB C YCIOBHOM reTEPOCKETACTUIHOCTRIO
JpoOHo-uHTErprpOBaHHbBIE psibl. HenmnHelinbe
Tema 10 mpeoOpa3oBaHus U eAMHUIHBIE KOpHU. Ce30HHbBIE SMHUIHEIC Pewenue 3anau
KOPHH.
[IpakTudeckue BOIPOCH KOMHTETPAITMOHHOTO aHAJIN3a
N Pemenne 3agau
Tema 11 HECTAI[MOHAPHBIX BPEMEHHBIX PSIOB. J[nHAMIUECKHA METOT o
IIuceMeHHBIN TECT
HaWMEHBIINX KBaJIPaTOB
3aounas ¢opma
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Tema 1 PerpeccuoHHbIN aHAJIW3 U DHAOTE€HHOCTh YcTHBIH onpoc

Tema 2 OneHka CUCTEM YpaBHEHHI Pewenue 3agau
Tema 3 Mopenu naHeIbHBIX JaHHBIX. Pemenue 3agau
Tema 4 Henuneitnble Mogenu u oToop Pemenue 3amau
AJanTUBHBIE METO/IbI AHATHM3a BPEMEHHBIX PsIIOB
Tema 5 ’ Pemenue 3agau
[Iporuosuposanue no mogeasim ARMA, ARIMA. n
Tema 6 [TpuunHHOCTH M 0J0YHAs IK30TEHHOCTb. YcTHbli onpoc
Tema 7 Metoponorust BeKTopHbIX aBroperpeccuit (VAR).
BaiiecoBckuii moaxon. Beenenue B punstp Kanmana.
Tema 8 .
Baiiecosckue VAR.
HenuneliHbie MOIEIH BpEMEHHBIX PSA0B. Moaenu
Tema 9 & P . P A Pemenue 3amau
BPEMEHHBIX PSIIOB C YCIOBHOM reT€pOCKEAACTUIHOCTHIO
JpoOHo-uHTErpUpOBaHHbIE psisibl. HennHeliHble
Tema 10 npeoOpa3oBaHus U eAMHUYHBIC KOPHU. Ce30HHBIC CMHUYHBIC Pemenue 3agau
KOpHU.
[IpakTHueckue BONPOCH KOUHTETPALMOHHOTO aHAJIN3a
M Pemenne 3agau
Tema 11 HECTallMOHAPHBIX BPEMEHHBIX PsIOB. J(uHaMuueckuili MeTox

IInceMeHHBIN TECT

HAUMCHBIINX KBAAPATOB

4.1.2. TlpomexxyTouHasi aTTeCTalus MPOBOAUTCS B (OpMe 3aveTa U dK3aMeHa METOJIOM YCTHOTO
OTBETa Ha BOMPOCHI U3 11.4.3.

OcHoBOM g caadd  SK3aMCEHa CTYACHTOM  SBJICTCA HU3YUCHHUC KOHCIICKTOB HGKHI/If/'I,
NPOCIYIIAHHBIX B TEYEHUE cemecTpa, WH(pOpMalMs, TMOIy4YeHHas B pe3yJabTare CaMOCTOSTEIbHON

pa6OTBI, n HpI/IO6peTeHHHe INPAKTUYICCKUEC HABBIKH IIPU PCIICHUHU 3a1a49 B TCUCHHUEC CEMCCTPA.

4.2. MaTepuajbl TEKYIIEr0 KOHTPOJISI YCIIeBAeMOCTH 00y4alouXCs
Tunosble OLleHOYHBbIE MAaTEePHAJIBI 10 TEMAM:

Tema 1. BBeneHne B 9)KOHOMETPUUECKOE MOJECITUPOBAHUE.
Bonpocs! pJs1 onpoca:
1. OcHoBHBIE 33/]Ja4 SKOHOMETPHUKHU.
2. DKOHOMETpHYECKas MOJETb.
3. Knaccuduxarms 5KOHOMETPUYECKUX MOJETEH.
4. OCHOBHBIE 3TaIbl dKOHOMETPUUECKOTO HCCIICIOBAHUS.
Tema 2-3. [Tapuas smHelHas perpeccus U Koppesnus. [Tokazarenn kauecTBa perpeccu.
Tunosbie 3a1aHUA:
[To 27 pernoHam cTpaHbl M3y4aeTcsl 3aBUCUMOCTb CpelHel 3apaboTHOM IaThl Y OT BaJOBOTO

peruoHanbHoro npoaykra (BPII) Ha nymry Hacenenus X:

BPII na nymy HaceneHus, ThIC. Cpennss 3/miata, ThIC.
pyo., x pyo.,y

35,8 3,5
22,5 2,6
28,3 3,2

26 2,6

20 2,6
31,8 3,5
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30,5 3.1
29,5 2,9
41,5 34
41,3 4,8
34,5 3

34,9 3,1
34,7 3,3
26,8 2,6
32,5 3,3
32,4 3,3
50,9 39
44,8 47
79,1 6,5
47,4 5

53,3 45
33,1 3,7
48,4 4,5
61,1 7,2
38,9 3.4
26,2 2,9
59,3 5,4

e [locTpoiTe KOPpEIAUNOHHOE MOJIE.

e PaccuuraiiTe napaMeTpbl YpaBHCHHUN JIMHEHHON IAPHOW PETPECCUMN.

e [locTpoiiTe Ha KOPPEIAIHMOHHOM JIMHUIO PETPECCHUH.

e OreHuTe TECHOTY CBA3M € TIOMOILIbI0 K03 (PUIIMeHTa 1eTepMUHAIIHH.

o C IMOMOIIBIO F'KpI/ITepI/ISI d)nmepa OLNCHUTEC CTATUCTUYCCKYIO HAIACKHOCTb PC3YJIbTATOB

perpeccuonnoro moaenupoBanus (o = 0,05).

e [lo HalilcHHOMY YPaBHEHUIO PErpecCUU PAcCUUTANTE MPOTHO3HOE 3HAYEHUE pe3yibTara

IIpU YCJIOBHH, YTO MPOTHO3HOE 3HaueHHE (akTopa yBenuuuTcs Ha 4% OT ero cpexHero

YPOBHSI.

Tema 4. Henunetlinbie MOZCIIN pETrpeCCUN U UX JIMHCAPpU3ALIUA.

Tunosble 3aganns:

1. ITo 27 pernoHam cTpaHbl U3y4aeTcs 3aBUCUMOCTh CpefHel 3apa0OoTHOI MmiaThl Y OT BaJlOBOTO

pernoHanbHOro npoaykra (BPII) na nymry Hacenenus X:

BPII Ha nymy HaceneHus, Toic. py0., x | Cpennsis 3/mnata, Thic. pyo., Y

35,8 3,5
22,5 2,6
28,3 3,2

26 2,6

20 2,6
31,8 3,5
30,5 3,1
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29,5 2,9
41,5 3,4
41,3 4,8
34,5 3

34,9 3,1
34,7 33
26,8 2,6
32,5 33
32,4 33
50,9 39
44,8 4,7
79,1 6,5
47,4 5

53,3 4,5
33,1 3,7
48,4 4,5
61,1 7,2
38,9 3,4
26,2 2,9
59,3 5,4

e [locTpoiiTe KOppPEIALNOHHOE MOJIE.

e PaccuuraiiTe nmapamMeTrpbl YpaBHEHUW  JIMHEHHOW, CTENEHHOW, IIOKa3aTeJIbHOM,
TUIEepOOTNYECKON MTAapHON PEerpeccuu.

e [locTpoiiTe Ha KOPPETALUMOHHOM MOJIE BCE PETPECCHUMU.

e OreHuTE TECHOTY CBS3M C MOMOLIbIO K03 (DUIIEeHTa 1eTepMUHALIHH.

e C nomompto F-xpurepus Puinepa OLEHUTE CTATUCTUYECKYI HaJIe)KHOCTb Pe3yJIbTaTOB
perpeccuonHoro mojenupoBanus (o = 0,05). Ilo 3HaueHUsIM XapaKTepUCTUK OOOCHYHTE
BbIOOp HAWIYYILIETO YpaBHEHUS PErpecCuu.

e [lo BbIOpaHHOMY ypaBHEHHMIO PEIPECCHM pAacCCUMTANWTE MPOTHO3HOE 3HAYEHUE pe3ysbTaTa
IpU YCIIOBHM, YTO MPOTHO3HOE 3HadeHue (pakropa yBenuuyurcs Ha 4% OT €ro cperHero
YPOBHSL.

Tema 5. JIuneliHas MOJENIb MHOKECTBEHHOM perpeccuu. PerpecCuoHHbIE MOAENN C MEPEMEHHOM
CTPYKTYpoil ((PMKTUBHBIE TIEpEMEHHBIE).
Tunosbie 3a1aHusA:

1. ImeroTcst AaHHbIE O AESITENbHOCTH KpynHenmunx komnanuii CHIA:

UucTeiid noxoxn, | O6opoT kanuTana, | Mcmoas30BaHHEII YuCneHHOCTh iﬁ::;;;; I:Ii_
Ne n/mt mipa pomn. | mupa gomt. CIOA, | kxanurtan, Miap | CIyalllHuX, ThIC. S MHEJI -
CIIA,y X1 noiut. CIIA, x» 4ye., X3 CIIIA, xs
1 0,9 31,3 18,9 43,0 40,9
2 1,7 13,4 13,7 64,7 40,5
3 0,7 4,5 18,5 24,0 38,9
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4 1,7 10,0 4,8 50,2 38,5
5 2,6 20,0 21,8 106,0 37,3
6 13 15,0 58 96,6 26,5
7 4,1 1371 99,0 347,0 37,0
8 1,6 17,9 20,1 85,6 36,8
9 6,9 165,4 60,6 745,0 36,3
10 0,4 2,0 1,4 4,1 35,3
11 13 6,8 8,0 26,8 35,3
12 1,9 27,1 18,9 42,7 35,0
13 1,9 13,4 13,2 61,8 26,2
14 14 9,8 12,6 212,0 33,1
15 0,4 19,5 12,2 105,0 32,7
16 0,8 6,8 3,2 33,5 32,1
17 18 27,0 13,0 142,0 30,5
18 0,9 12,4 6,9 96,0 29,8
19 11 17,7 15,0 140,0 25,4
20 1,9 12,7 11,9 59,3 29,3
21 -0,9 21,4 1,6 131,0 29,2
22 13 135 8,6 70,7 29,2
23 2,0 13,4 11,5 65,4 29,1
24 0,6 4,2 1,9 23,1 27,9
25 0,7 155 58 80,8 27,2

e PaccuuTaiiTe mapameTpsl JIMHEWHOIO YpPaBHEHHMS MHOXECTBEHHOM PErpeCcCHH C ITOJHBIM
nepeyHeM (aKkTOpOB.

e JlaiiTe CpaBHUTENbHYIO OLIEHKY CHJIBl CBSI3U (DaKTOPOB C pPE3YJbTaTOM C IIOMOIIBIO
KO3 (UIIMEHTOB 3JIACTHYHOCTH.

e OlEHNTE CTaTUCTHUYECKYIO 3HAYMMOCTh IIapaMETPOB PETPECCHOHHONM MOJENN C IOMOIIbIO -
kputepust CTbIOICHTa; 3HAYUMOCTh YPaBHEHUS IPOBEPHTE € MOMOMLIbI0 F-kpuTtepus.

e PaccuuTaiiTe Marpuily NapHbIX KO3(PUIMEHTOB KOppelsiud M Ha HMX OCHOBE M 1Mo t-
KpuTepuo uisi Ko3(h(UIUEHTOB perpeccuu oTdOepuTe MH(GOPMATUBHBIE (DAKTOPBI B MOJEIb.
[TocTpoiiTe Moiesb TOABKO ¢ MH(POPMATUBHBIMH (DAKTOpaMU U OLIEHUTE €€ MapaMeTphbl.

e PaccuuTaiiTe NpPOTHO3HOE 3HAYEHHE pE3y/bTaTa, €CIM MPOTHO3HbIE 3HAUEHUS (aKTOPOB
cocTaBisAtoT 80% OT NX MAaKCUMAaJIbHBIX 3HAYEHUH.

e PaccuuTaiiTe omMOKH M JOBEPUTEIbHBII HHTEPBA IPOrHO3a JUIsl ypoBHs 3HauuMocTH 0,05.

e OleHUTE TIOTYYEHHBIE PE3YIIbTATHI.

2. meroTcs AaHHbIe O MPOAaXKe KBapTUP Ha BTOPUYHOM phIHKE Kuiibsg B CankT-IlerepOypre (Y —

IIeHa KBapTUPBI, THIC. IOJUL; X1 — YACJIO KOMHAT B KBapTUpE; X2 — paiioH ropoaa (1 — uentpanbHble, 0 —

nepedepuitHbIe); X3 — 00IIas MIOMANh KBAPTHPHI, M2, X4 — XKHJIas TIIOMAAb KBAPTUPEI, M2, X5 —TLIOMAb

KYXHH, M?; X6 — THIT 7joMa (1 — KUpITHaHbii, 0 — PYroii); X7 — PACCTOSHHE OT METPO, MHHYT MEMIKOM.

CocrtaBbTe MaTpHIly MapHBIX KO3(PPUINEHTOB KOPPEIALIH.
[TocTpoiiTe ypaBHEHUE PErpeccuu, XapaKTepU3yIOLIEe 3aBUCUMOCTh LIEHBI OT BCeX (PAaKTOPOB.
VYcraHoBute, kakue (HakTOpbl KOJUIMHEAPHBI, ONpeAeauB Kod()(PUIMEHTH MHOXKECTBEHHOU

ACTCPMUHAIIUU [UIA KAXKI0I'0 U3 (I)&KTOpOB.
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e OueHuTe 3HAYMMOCTh MOJyYeHHOro ypaBHeHus. Kakue (gakTopbl 3HAaUUMO BO3JIEHCTBYIOT Ha
dbopMupoBaHUe LIEHBI KBAPTUPHI B 3TOIM Mojenn?

e (CymiecTByeT 1M pa3HUIA B I1IEHAX KBapTHUP, PACIOJIOXKEHHBIX B IEHTPAIBHBIX U
nepudepuitnbix paitonax Cankr-Ilerepoypra?

e (CymiecTByeT M pa3HHULIA B IEHAX KBAPTUP Pa3HbIX TUIIOB JOMOB?

e [Tloctpoiite Moaens (OpMUPOBAHUSI LIEHBI KBAPTHUPHI 3 CUET 3HAUUMBIX (DaKTOPOB.

Tema 6. [Ipeanocbuiku METO/1a HAMMEHBIIINX KBAJIPAaTOB.

Bonpocs! 14 onpoca:

1. Mertoa HaUMEHBIIUX KBAIPaTOB

2. IIpenmoceuiku MHK.

3. CsoiictBa orreHok MHK.

Tema 7. Mojenu TuHEHHON pPErpeccuu ¢ reTepoCKeIaCTUYHOCTBIO. ABTOKOPPEIISIIIUS OCTaTKOB.

OO0001IeHHBII METO/] HAMMEHBIITNX KBAAPATOB.
Tunosble 3aganus:
1. Ucnionb3ys naHHbIe, MpeACTaBIEHHbIC B TaOIUIE, TPOBEPUTH HAIMYNE T€TEPOCKETACTUIHOCTH,

ucnonn3ys Tect ['onpadensaa-Keanara (k = 11).

Oxunaemasi IpoI0JKUTEIBHOCTD .
Crpana JKU3HU IIPU POXKACHUU B 1995 ., BBIT B napuretax nokynare;HoH
X CIOCOOHOCTH, Vi
Hukaparya 68 7,4
T'ana 59 7,4
Anrona a7 49
ITakucran 60 8,3
Magputanus 51 5,7
3uM0abBe 57 75
I'onypac 67 7,0
Kuraii 69 10,8
KamepyHn 57 7,8
Konro 51 7,6
HIpu-Jlanka 72 12,1
Eruner 63 14,2
Wuponesus 64 14,1
OmIMNIHEL 66 10,6
Mapokko 65 12,4
[Tannya-HoBas ['Bunes 57 9,0
I'BaTemaia 66 12,4
DKBaJ0p 69 15,6
JloMrUHUKaHCKas 71 14,3
Pecniybnuka
SImalika 74 13,1
Amxup 70 19,6
Pecny6iinka Ob- 67 9,7
CanbBagiop
[Taparsaii 68 13,5
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Tynuc 69 18,5
benopyccus 70 15,6
[epy 66 14,0
Tamnauag 69 28,0
ITanama 73 22,2
Typuus 67 20,7
[Tonbmia 70 20,0

[TpoBectu rpaduueckuit ananu3 octatkoB (CepBuc — AHanu3 JaHHBIX — Perpeccus, ycTaHOBUTH
¢dmaxku OcraTtku, ['paduk ocTaTkoB)

2. Ilo 20 Ha6J'IIOI[eHI/I$IM Obu1a IIOCTpOE€HA MOJC/Ib 3aBHUCHUMOCTH pacXOJdOB Ha IHUTAHHE Y OT

JIOXOJIOB X'
¥ =20,84+0,44x; r* =0,916 ; o603naunm € =Y, — Y, (ocrarkn).

Bemmunnabl ocTaTkoB IIPpH KaXKAO0M 3HAYCHHHU X OKa3aJIUCh CICAYIOINMM:

M| 1 2 3 4 5 | 6 7 8 9 |10
X | 30 36 | 40 | 45 | 50 |60 | 70 | 80 | 85 | 90
ei | -120]-11,7|-54|-56|-28/08|-16|-40]|-6,2|6,6

M| 11 |12 13 |14 |15 |16 17 18 19 20
X |92 100 | 120 | 130 | 145 | 150 | 200 | 250 | 300 | 360
e | 13,712,244 |40 |3,4 |23,2|16,2|-16,8|-27,8|9,8
Heo0xoaumo:

® [OCTPOUTH rpadMK OCTATKOB B 3aBHCHUMOCTH OT 3HAYCHU TIEPEMEHHOM X U CACIIATh BHIBO/IBI.
® TPUMEHUTH TECT PAHroBON Koppemsuuu CrnupMmeHa Uisi OIEHKH T'€TePOCKETACTUYHOCTH
(oo =0,05).

e npumeHutsb Tect ['onpadensaa-Keanara (k = 8).

3. Ucnonb3ys ganubie ¢aiina PeiHOKKMIBA. XIS, TOCTpOliTE MOIENN 1IEH KBapTHUP Pa3HOTO THIIA,
MPOTECTUPYITE KayecTBO Mojeiei, Hanmuuue 3(P(HEeKTOB aBTOKOPPENSIUU U TE€TePOCKETACTHUHOCTH.
JlaiiTe MHTEPIIPETALUIO PE3yIbTaTOB.

4. B Tabnuue npuBOASTCS AaHHBIE 00 ypoBHE MexaHu3auuu Tpyaa (%) X u JHEBHOUM BhIpaOOTKE

(ex.) y mo 28 oAHOPOIHBIM IIPEIITPUITHSIM:

X 15 24 42 46 48 48 50 52 53 54
y 5 6 6 9 15 14 17 17 22 21
X 55 60 61 62 63 64 66 70 72
y 22 23 23 24 24 25 25 27 31
X 75 76 80 82 87 90 93 95 99
y 33 33 42 41 44 53 55 57 62

Onpenenute JIMHEHHOE YpPaBHEHHE PErpeccHd M OLCHUTE €ro KayecTBO uepe3 KOAPPHUIIMEHT
nerepmuHanuu u F-xputepuit @uiepa.
[TocTpoiiTe rpaduik OCTATKOB B 3aBUCHMOCTH OT 3HAYCHHUH YPOBHS MEXaHU3aIUU TPY/Ia.

HpOBepLTC OCTAaTKH HA IrETCPOCKCAACTUIHOCTDb C IOMOIIBIO TCCTA Vaiira.
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[Ipumenute o6o6mennsii MHK, mpeamonaras, uto 62(e) = 6°xi%. CyIIeCTBEHHO JIH H3MEHHIICS
koa(urment perpeccun? IIpuroaHo 11 HOBOE ypaBHEHHUE ISl IIPOTHO3UPOBAHHUS?

Tema 8. XapakTepuCTHKU BPEMEHHBIX PSAA0B, X UICHTUUKAIMA. MoaenupoBaHie OJTHOMEPHBIX
BPEMEHHBIX Ps0B. MoIerpoOBaHNE HECTAIMOHAPHBIX BPEMEHHBIX PSJIOB.

Tunosble 3anaHnA:

1. meroTcs maHHBIE O AMHAMUKE Ymclia npeanpusatuii B Poccuiickoit @eaepannu B 1995-2003
rT. (¢aitn npeanpustus-PO.xls).

[To kaxnomy cyobekty Poccuiickoit denepannu, BXOAALIIEMY B COCTaB (eZepaibHOTO OKPYTa, U B
nenom o KOxkHoMy denepalbHOMY OKPYTy HalIUTe:

1) moJr0 MaJIBIX MPEANPUATHI B 00IIIEM YUCIIE MPEANPUATHN B KOKIOM M3 YKa3aHHBIX JICT;,

2) mapameTphl JIMHEHHOTO, SKCIIOHEHIIMAIBHOTO, CTEICHHOTO, THIIEPOOJIMYECKOTO TPEHIOB,
OIHMCHIBAIOIINX JUHAMHKY JOJM MAJIBIX IPEINPHUITHA. BEIOSpUTE U3 HUX HAMITYUIITUH;

3) oxapakTepuszyhTe pa3BUTHE MaJoro MPEeANpPUHUMATEILCTBA B OTIEIBHBIX CYOBEKTax
Poccuiickoit @eneparuu u B PpenepalbHOM OKPYTe B IIEJIOM.

2. TlocTpouTh anTUTHUBHYIO MOJIEbF BPEMEHHOTO psja IO JaHHBIM OOBEMOB MOTPEOJICHUS

ANeKTpodHepruu (MiH. KBTu) sxuTtensiMu pernoHa 3a nocieanue 4 roja:

Jatb nporHo3 06 o6beMe noTpeOaeHHs dJIEKTPOIHEPTHH KUTEJISIMU PETUOHA B TE€UEHUE TEPBOTO

nojryroauvs CJICeayrouiero roaa.

Howmep xBaptana, t | Ilorpebaenue 3/, Y,
1 6,0
2 4.4
3 5,0
4 9,0
5 7,2
6 4,8
7 6,0
8 10,0
9 8,0
10 5,6
11 6,4
12 11,0
13 9,0
14 6,6
15 7,0
16 10,8
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3. [TocTpouTh MyJIBTUILUIMKATUBHYIO MOJIETTh BPEMEHHOT'O Psiia 10 JaHHBIM O MPUOBLIN KOMIIAaHUU

(TBIC. MOJUL.) 3a MOcenHue 4 Toaa:

Ton KBapran
I i mwv
1 |72 ]100 | 90 | 64
2 |70 | 92 | 80 | 58
3 | 62| 80 | 68 | 48
4 | 52| 60 |50 30

Crenatp MporHo3 0XkMuAaeMoM MpUObUIM 3a IIEPBOE MOJIYTOAME CIENYIOLIETO ro/1a.

Tema 9. CucteMbl JINHEHHBIX OTHOBPEMEHHBIX YPaBHEHUH.

Tunosble 3aganus:

[To MCXOMHBIM TaHHBIM TSI PEIOKEHHON MOJICIIH:

o a ~ wnh e

N3yuaercs Mozienb BUaA:

Y =a+b(C+D)
C=a,+bY +bY,’

rae Y

BBIYUCIIUTH KOA(UIIHECHTHI JeTEPMUHAIIH.

BaJIOBOM HAaIMOHAJILHBIN

OIIpCACIINTb MCTOA OLUCHKU ITapaMETPOB MOCIIN;

BBIACIUTL DOHAOT'CHHBIC N SK30I'CHHBIC IICPEMCHHBIC,

ornpeAenuTh KO3PPUINEHTHI MPUBEIECHHON (HOPMBI MOJIEIH;

oTnpeAenuTh KO3PPUIMEHTHI CTPYKTYPHON (hOPMBI MOZCIH;

OTPENICTNTh, HACHTUPUIIUPOBAHO JIU KaXK0€ U3 YPAaBHEHUM MOJICIIH;

A0XO0I;

Y1 — BajoBoil

HAIMOHAJLHBIN JOXO/T TIpeIecTBytoniero roaa; C — mmunoe norpediienue; D — koHEUHBIH cripoc.

Nndopmarius 3a neBATH JIET O IPUPOCTAX BCEX MOKa3zaTesel JaHa B TaOiuLe:

Tox D Ya Y C
1 -6,8 46,7 3,1 7,4
2 22,4 3,1 22,8 30,4
3 -17,3 22,8 7.8 13
4 12,0 7.8 21,4 8,7
5 5,9 21,4 17,8 25,8
6 44,7 17,8 37,2 8,6
7 23,1 37,2 35,7 30,0
8 51,2 35,7 46,6 31,4
9 32,3 46,6 56,0 391
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Tema 10 — 11. MonenupoBaHre B3aUMOCBSI3€H 110 BPEMEHHBIM PsIJIaM.

DIEMEHTHI TEOPUH.

[IpenBapuTeNbHBI 3Tall TAaKOro MOZCIUPOBAHUSA 3aKIKOYACTCA B  BBIABICHUU CTPYKTYPBI
M3y4aeMbIX BPEMEHHBIX PsioB. Eciu Ha 3TOM 3Tamne ObUIO BBISBIEHO, YTO BPEMEHHBIE PsJIbl COEpKAT
Ce30HHBIC WJIM IUKIMYECKHE KojeOaHHs, TO TMepe] NPUBEACHUEM JaJbHEWUIIEero HCCIe0OBaHUsS
B3alMOCBSA3M HEOOXOJUMO YCTPAaHUTh CE€30HHYIO WIHM LUKINYECKYIO KOMIIOHEHTY M3 YPOBHEH Ka)a0ro
psna, MOCKOJIbKY €€ HAJIMYME NPUBEIET K MCKa)KCHUIO MCTHHHBIX I10Ka3aTeleil CHIIBI U TECHOTHI CBS3H
U3Y4a€MbIX BPEMEHHBIX PSANOB. YCTpPAaHEHHE CE30HHOM WM LMKIMYECKOW KOMIIOHEHT M3 YPOBHEU
BPEMEHHBIX PsJI0OB MOHO IIPOBOJUTH B COOTBETCTBUM C aIrOPUTMOM IOCTPOCHUS aJJUTUBHOW M
MYJIbTUIUIMKaTUBHON MOJIEJIEH, PACCMOTPEHHBIM paHee. [Ipu nanpHeleM U3/10)KEeHU METOI0B aHaIu3a
B3aMMOCBSI3€i B 3TOH J1abOpaTOpHON paboTe MbI MPUMEM IPEAIONOKEHHE, YTO U3ydyaeMble BpEeMEHHbIE
Ps/IbI HE COAepKaT MEPUOJHMUECKUX KOoJIeOaHuH.

Jast Toro 4ro0bl MOMYYNTh KOIPPUIHEHTHI KOPpPeasilMH, XapaKTepu3yluue NPUYHHHO-
CJIeICTBEHHYIO CBfI3b MeAY HM3y4YaeMbIMH PpsilaMM, cjeayeT H30aBMTbCH OT TaK Ha3bIBaeMOM
«JI0KHOM KOppesiiMu», BbI3BAHHOH HAJIMYHEM TeHACHIMH B Ka:K10M psijie.

Jlis ycTpaHeHusl TeHAEHIMH OOBIYHO IPUMEHSETCS CIIEAYIOIINE METO/bI:
» TocleioBaTeNnbHBIX Pa3HOCTeil;
» OTKJIOHEHHMH OT TPEH/A;

» BKJIIOUEHHE B MOJIENb Perpeccuu (akTopa BPEMEHH.

IIpumep Nel
Nwmerorcs nannble 00 ypoxkaiiHOCTH mieHUIb! (Yt — yposkalHOCTh MIIEHMIIBI B LIEHTHEpax ¢ 1 ra)

OTHOCHUTEJIHO HCIIOJIb30BAHNUS MUHEPAJIbHBIX y100peHuit (Xt — MUHepanbHble YIOOPEHHs B KI' YUCTOTO
KOMITOHeHTa) B BopoHesxckoit obmactu 3a 1995-2004 rr. (Puc.1).
Tpebyercs:
C noMo1pio MeTo/1a MOCIeA0BATENbHBIX (IIEPBBIX) PA3HOCTEH OLIEHUTh CTPYKTYpPHBIE TapaMeTphl
MOJIETH.
Pemenue
Pe3ynbTaThl MpoBepKH BPEMEHHBIX PSAAOB HAa aBTOKOPPEIALMIO NMPHUBEIEHBI B TOCIEIHENH CTPOKE

puc.l.
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B | C | D | E |

1 Y X MY MK
2 18.2 27.2 - -
3 18.7 27.8 0.5 0.6
4 19.3 28.5 0.6 0.7
5 20.1 29.3 0.8 0.8
S 20.7 30.2 0.6 0.9
7 21.7 31.7 1 1.5
8 22.5 32.6 0.8 0.9
=) 23.3 33.7 0.8 1.1
10 23.7 34,2 0.4 0.5
11 241 34,7 0.4 0.5
12 24.5 35,2 0.4 0.5
13 25,2 35,7 0.7 0.5
14 26,1 36.7 0.9 1
15 26.7 37.4 0.6 0.7
16 27.3 38,1 0.6 0.7
17 27.8 38.6 0.5 0.5
18 28.2 39,1 0.4 0.5
19 28.3 39.4 0.1 0.3
20 29.5 40.4 1.2 1
21 30.4 41.2 0.9 0.8
22 | 0,99725 00,9978 0.12285 0.27774

Puc.1.

HcxonHbple mepeMeHHble MOJENIN MPeoO0pa3yroTcsi, B YaCTHOCTH, PACCUUTBHIBAIOTCS MX IEpBbIE
Pa3HOCTH:

AYt = Yt-Yt-l, AXt = Xt-Xt-l.

ITockonbKy NOJYYEeHHBIE Psibl HE COAEP)KAT aBTOKOPPENALUH, OyAeM HCIOJb30BaTh UX BMECTO
UCXOAHBIX AaHHBIX. Koa(¢uiment koppensuun psaoB Mo nepBbM paszHocTsM coctaBisger 0,82. Orto
MIOATBEPKIAET BBIBOJ O HAIMYMHA  TECHOW MPSAMON CBS3M MEXKAY YpPOXKAMHOCTBIO IIIEHULBI M
HCI0JIb30BAaHUEM MUHEPATbHBIX YA0OPEHUH.

C nomompto kinaccuyeckoro MHK onenuBaem mapamerpsl mogenu AY=Bot+ B1AX, amns 3toro
CepBuc—— AHajm3 n1aHHbIXx —— Perpeccus.

Pe3ynbTarhl pacueToB MPUBEAECHBI HA PUC.2. U CBUJETENBCTBYIOT O CYIIECTBEHHOCTH MapaMeTPOB
perpeccuu, a Takke O JOCTOBEPHOCTH M 3HAYMMOCTHU YpaBHEHHS B LieJoM. TakuM oOpa3oMm, ypaBHEHUE
perpeccuu puMeT BUJ:

AY=0,09+ 0,75AX

JKOHOMHMYECKAs] HHTEPNPeTalUs MMOJY4eHHOH MOJeJH COCTOUT B TOM, YTO NPH YBEJIHYCHUH

KOJIMYEeCTBA BHECEHHBIX YyA00peHHMit Ha 1 KI 4YHMCTOr0 KOMIIOHEHTa NPHPOCT YPOKAWHOCTH

NIIeHUNbI yBeanunTcest Ha 0,75 neHTHepoB ¢ rekrapa.
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A | B | C . o | e | F | &6
1 |BBIBOA MTOrOB
Z
3 PB20BCCUONKEA cnamucmuka
4 |MHowecTBeHHLIA R 0521291843
| 5 |R-keagpar 0674520291
6 |HopmupoBankei R-keagpar 0655374426
7 |CTaHapTHan ownika 0153228185
& [Habniogexus 19
| 9|
10| QMCNapCHOHHRIE aHANWA
11 o 55 MS F Snavumocs F
12 |Perpeccun 1 0827174884 0827174684 352305966  1,62883E-05
EOCT&TOK 17 0399140908 0023478877
14 |Mroro 18 1226315789
15
16 Koapohuyuenmel Cmandapmnan owudia tomamucmuka | P-3Havenue | Huxnue 55%  Bapxnus 85%
1T [ Y-nepeceyeHie 0085281812 0099708628 0885397917 03882045 0122085003 0208648627
18 {[Nepenennan X 1 0,751617541 0126630084 5935536923 18286E-05 0484451419 1018783664
Puc.2.
Ipumep Ne2

Nmerotcs naHHble O COBOKYITHOM J0XOJ€ CeMbU B MecsI (X, Thic. py0.) U pacxojax Ha TOBaphI
niepBoii HeoOxoaumoctu (Y, TeiC. py0.). icxoaHble maHHbIe 3a 12 MecsIeB mpeacTaBieHbl B Ta0. 2.

Tpeboyemca:

C moMompi0 METOJa OTKJIOHCHHH OT TpPEHJa OICHUTh CTPYKTYPHBIC IMapaMeTphl MOJETH
B3auMocBs3u Y ¢ X.
Tabmauua 2

Mecsn 1 2 3 4 5 6 7 8 9 10 11 12

Pacxonp! Ha
TOBaphbI IEPBON
HEOOXOAUMOCTH,
Y

5 5,9 7 8 8,3 9 11 12 13 14 | 145 | 17

CoBOKyNHBIN
JIOXOJ CEMBU B 8,5 8,8 11 (118 (12,2 | 13 | 155 | 165 | 18 19 20 22
Mecsr, X

KOppCJ’IHHI/IOHHO-perCCCI/IOHHHﬁ aHaJIu3, HpOB@I[CHHBIfI MO0 UCXOAHBIM NAHHBIM pAOOB, HPUBOOUT
K CJIICAYIOIIUM PE3yJibTaTaM:

Y(x)=-2,17 + 0,85-X, R?=0,99, ryx=0,99, r,(1)=0,98, ry(1) = 0,99,
rae R? - KO3 UIIMEHT TeTepMUHAINY;
lyx — ko> duuuenT napHoii Koppenauuy;

ry(l), rx(l) — K03((HUIIUEHTHI aBTOKOPPEISIUU TIEPBOTO MOPSIAKA.
OueBunHo (puc.l.), 4TO MOJIydeHHBIE pPE3yJIbTaThl COJEPKAT JIOKHYIO KOPPEISLUI0 BBUIY
HaJIM4Ms B K&KJOM U3 PSIOB IMHEWHON TEHIEHIINH.
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Puc.1.

ITo tpermam Y ()= 3,54 + 1,05t u X(t)= 6,70 + 1,23t ompenenum pacdeTHbIC 3HAYCHUS U
oTkJoHeHHus OT TpeHa0B Y-Y (1), X-X(t) (puc.2.).

Mecsin X Y X(t) Y (t) Zx=X-X(t) | Zy=Y-Y(1)
1 8,50 5,0 7,93 4,59 0,57 0,41
2 8,80 5,5 9,16 5,64 -0,36 -0,14
3 11,00 7,0 10,39 6,69 0,61 0,31
4 11,80 8,0 11,62 7,74 0,18 0,26
5 12,20 8,3 12,85 8,78 -0,65 -0,48
6 13,00 9,0 14,08 9,83 -1,08 -0,83
7 15,50 11,0 15,31 10,88 0,19 0,12
8 16,50 12,0 16,54 11,93 -0,04 0,07
9 18,00 13,0 17,77 12,98 0,23 0,02
10 19,00 14,0 19,00 14,03 0,00 -0,03
11 20,00 14,5 20,23 15,08 -0,23 -0,58
12 22,00 17,0 21,46 16,13 0,54 0,87

Puc.2.

3HavyeHUsT KO3(PPHUIMEHTOB aBTOKOPPENSAIMU TPUBOAAT K BBIBOJY, 4YTO BpPEMEHHBIC PSIbI

OTKJIOHCHHH OT TPEHAOB MOXXHO HCIOJB30BAaTh JIA TMOJTYYCHUSA KOJIMYCCTBCHHOM XapaKTEPUCTHKHU
TECHOTBI CBA3HU UCXOJAHBIX BPECMCHHBIX PAIOB. KOB(I)(I)I/II_II/ICHT KOppCJsIOUU 10 OTKIIOHCHUAM OT TPCHIAOB

paseHn 0,899.

Ypasnenue mooenu pezpeccuu no omknoHeHUAM 0Om_MpPEeHO08 UMECHL 8UO:

Zy: 0,821'Zx, rae Zy: Y'Y(t), Zx= X'X(t)

CopepxarenbHasi MHTEpHpETalusi MapaMeTpoB 3TOM MOJENU 3aTpyAHHUTeNbHa. Tak, mapamerp
B1=0,821 moxa3eiBaet, uro Ha 0,821 B cpeaHeM 3a mepHoja OTKIOHMUIOCH 3HaueHHE Y OT TpeHJa INpH
OTKJIOHEHHH X OT CBOEro TpeH/Ja Ha | eTuHUIly U3MEpPEHHUSI.

OpHako JaHHOE ypaBHEHHE PETPECCHM MOXKHO HMCIOJIb30BaTh Ul MPOTHO3MpoBaHus. s 3toro
HEOOXOJIMMO OIpENeNIUTh TPEHAOBOE 3HaueHWe (GakTopHoro mnpusHaka X(f) U OUCHUTh BEITHYUHY
MPEIoIaraeMoro OTKJIOHEHUs1 (akTuueckoro 3HaueHHst X OT TpeHaoBoro. Jlajee ormpenenseM IO
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ypaBHeHuto Tpenaa 3HaueHue Y(f) . [lo ypaBHEHHIO perpeccHu OTKJIOHEHHI OT TPEHIOB HaXOJUM

BeIMYUHY Zyt . 3aTeM JIeJ1aeM TOYECUHBII IIPOTrHO3 an(t+1):Y(t)+Zy(t).

TakuMm oOpa3om, Ui pacCMaTPUBAEMOTO ITPUMEPA an (13)=Y monem(t=12) + Zy(12). Boruuncinsiem:

Y(t=12)=354+105-t=354+105-12=1613;: X (t=12)=6,70+123-12 = 21,46
Z,ur =Xy~ X(t=12)=22-2146=054; Z,,=0821-Z ,,=0821-054=0,45

Y13=16,13 + 0,45 = 16,58.

IkaJia oneHUBaHUA

YcTHBI onipoc

YpoBeHb 3HAHUI, yMEHUN M HABBIKOB 00YYaroIIerocs Ipyu YyCTHOM OTBETE BO BPEMs MPOBE/ICHUS

TEKYIIET0 KOHTpoJs ompezensercs Oamiamu B nuamnazoHe 0-100 %. KputepusiMmu oneHHBaHUSA TMPHU

IMPOBCACHHUHN YCTHOI'O OITpOCa ABJACTCA JEMOHCTPALMA OCHOBHBIX TCOPECTUUCCKUX HOHO)KCHHﬁ, B paMKax

OCBanMBaeMo KOMIICTCHIIMK, YMCHUC IMNPUMCHATH IIOJYYCHHBLIC 3HAHHA Ha IIPAKTHKEC, OBJIIAACHUC

HaBbIKaMH PCHICHHA SKOHOMCTPUUYCCKUX 3a1a4.

HpI/I OLCHUBAHUU PE3YJIbTATOB YCTHOT'O OIIPOCA UCIIOJIB3YCTCA CICAYIOIasl MIKaJla OLCHOK:

100% - 90%

CTy,HeHT ACMOHCTPUPYCT COBCPHICHHOC 3HAHHUC OCHOBHBIX TCOPCTHUCCKUX HOJ'IO)KGHI/II\/’I, B paMKax
OCBanuBacMOM KOMIICTCHIINHU, YMCCT MNPUMCHATH MOJYUYCHHBIC 3HAHUA Ha IMPAKTHUKE, BJIAACCT HABBIKAMH
peaicHu 3aaaq.

89% - 75%

CTyaeHT JIeMOHCTPHPYET 3HaHHE OOJIbIICH YaCTH OCHOBHBIX TCOPETHUCCKUX IOJIOKCHHM, B PaMKax
OCBaMBaeMOW KOMIICTCHIINH, YMEET MPUMEHSATH MMOyYCHHBIC 3HAHUS Ha MPAaKTHKE B OTHENBHBEIX cepax
poeCCHOHATBHOM NesATeTPHOCTH, BIIaJjeeT OCHOBHBIMH HABBIKAMU PEIICHUS 3a/1a4

74% - 60%

CTyJIeHT JAEMOHCTPUPYET JOCTATOYHOC 3HAHHUEC OCHOBHBIX TCOPETHUUCCKUX HOHO)KGHI/Iﬁ, B paMKax
OCBaMBacMOM KOMIETCHUI U, YMECT HUCIIOJb30BATh TMOJYYCHHBIC 3HAHUA [Jid PCIICHUSA OCHOBHBIX
MPAKTUYCCKUX 3aJlad B OTHACIbHBIX C(I)ean HpO(I)CCCHOHaJIBHOfI JACATCIBbHOCTH, YaCTUYHO BJIaJCCT
OCHOBHBIMHU HaBbIKaMU PCHICHUS 3a1a4

Mmenee 60%

CTy,HCHT JACMOHCTPUPYCT OTCYTCTBUC 3HAHUSA OCHOBHBIX TCEOPETHYCCKUX HOHO)KGHHP‘I, B paMKax
OCBauBacMOK KOMICTCHINHU, HE YMCECT MNPHUMCHATH MNOJYUCHHBIC 3HAHUSA HaA IPAKTUKE, HC BJIAJACCT
HABbIKAMU PCIICHUS 3a/1a1

TecrupoBanue

YpoBeHb 3HAHUN, YMEHUN U HABBIKOB O0YYaIOLIErocs MpH TECTUPOBAHUU BO BpEMS MPOBEACHUS

TEKYIIEer0 KOHTpOJs ompenensercs Oamramu B auanazone 0-100 %. Kpurepuem oreHuBaHUS MpU

MMPOBCACHUHN TCCTHUPOBAHUSA SABJIACTCA KOJIUYCCTBO BEPHBIX OTBCTOB, KOTOPBIC Al CTYACHT Ha BOIIPOCHI

tecta. llpu pacuere konumyecTBa OayuiOB, MOJIYYEHHBIX CTYJAEHTOM II0O HMTOraM TECTUPOBAaHMS,

UCIOJIb3YyeTCs cheayromas hopmyna:

5=5 %1000
0

rac b — xonuuecTBO 6ann013, MOJIYYCHHBIX CTYACHTOM I10 UTOTaM TECCTUPOBAHHA,

B — xonndecTBO BCPHBIX OTBCTOB, JAHHBIX CTYACHTOM Ha BOIIPOCHI TCCTA,

O- 06H_ICC KOJIMYCCTBO BOIIPOCOB B TECTC.

Pemenue 3axau
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[Tpu oneHMBaHUM PE3yNIbTATOB PEUICHMs 3aa4U UCIOJIb3YeTCs CielyIomiasl Kaja OUEHOK:

100% - 90%

3aJa4a BbINOJIHCHA MOJIHOCTBIO; B JIOTUYECKUX PACCYKIACHUAX U 000CHOBaHUH peuicHus HET np06en0B u
OH.II/I6OK; B PEIICHUHU HET OIIHOOK (BO3MO)KHa OJHa HCTOYHOCTH, OIIMCKA, HC ABJIAIOIIAACA CICIACTBHEM
HC3HaAHWA WM HCIIOHUMaHUA MaTepI/Iana)

89% - 75%

3aJayva BBIIIOJIHCHA, HO 000CHOBaHHS IIATOB peUICHUA HCAOCTATOYHBI, JOMYIICHA OJHA omubKa WiIu JBa-
TpU HEAOYCTA B BbIKJIAJIKAX, rpanI/IKax

74% - 60%

JAOITYHICHBI bonee OJIHOM OIIMOKHK uiIu 0ojee ABYX-TPE€X HEAOYCTOB B BBIKJIAJIKAX, rpaq)m(ax, HO CTYACHT
BJIaacCT 00s13aTeILHEIMA 3HaHUSAMHA, YMCHUAMU, HABBIKAMU I10 IPOBEPACMBIM pasaciiaM

menee 60%

JAOITYHICHBI OIHI/I6KI/I, nokKa3zaBIIME, YTO CTYACHT HC BJIAACCT 00s13aTeILHEIMU 3HAaHUSAMU, YMCHUAMU,
HaBBIKAMU T10 IPOBEPSICMBIM pa3JicjiaM B MMOJIHOM MEpe

4.3. OneHo4HbIe CpeAcTBA VI IPOMEKYTOYHOM aTTeCTAlluH

4.3.1. TlepeyeHb KoOMIETEHHHMH C YKa3aHHeM JTamnoB HX (OPMHPOBAHUS B Hpolecce
ocBoeHHsi o0pa3oBaTeibHON nporpamMmmbl. [loka3aresd U KPUTEPUH OLEHUBAHUS KOMIIETEHIUI C
yuyeToMm dTana ux GopMupoBaHus

Konx stana
Kon HaumenoBanue
KOMITETEHIIHH KOMITETECHIHH OCBOCHUA HanmeHoBanMe 3Tamma oCBOCHUS KOMIICTCHIIUHN
KOMIICTCHIIUH
CIOCOOHOCTh [K-6.2.1 AHanM3upoOBaTh U CUCTEMATH3UPOBATh CTATUCTUYCCKUE
OLICHMBATD JIAaHHBIE C LIEJIbIO BBISBICHUS] 3aKOHOMEPHOCTEM.
I1K-6 dbdexruproCT, [TpuMeHsTh perpecCUOHHBIN aHAIN3; OCHOBBI
IIPOCKTOB C YYETOM
tbakropa I1K-6.3.1 CTAaTUCTUYECKOI'O OLICHUBAHUSA U aHAJIM3a TOYHOCTH
HeOTPeeeHHOCTH MapaMeTPOB YPAaBHEHUS PETPECCUMU.
CIIOCOGHOCTE [IpoBOIUTE aHATN3 OCHOBHBIX MPEANOCHUIOK,
paspaGaTbBaTh IK-7.2.1 HEOOXOUMBIX JUTS MTPABHIIFHOTO MTPAMEHEHUS
CTpaTeruu KJIACCUYECKUX PErPECCUOHHBIX MOJEIIEH.
1K-7 TIOBE/ICHHA Crpouts U faBaTh aHAIU3 SKOHOMETPUUECKUX
9KOHOMHYCCKHUX MK-7.3.1 MOZEJIEH, IPEICTABIISIOLINX COOOM CUCTEMBI
arcHToB Ha OJTHOBPEMEHHBIX ypaBHEHUH.
Ppa3IMYHbIX pBIHKAX
CIOCOOHOCTh [K-8.1.1 OcymiecTBIATh MPOTHO3, IPUMEHSST MOJICTTH BPEMEHHBIX
TOTOBUTH o psinoB. JlaBaTh OLIEHKY IPOrHO3HOTO PE3YNbTATA.
AHAJIUTHYCCKUC
Matepualbl IJid
OIICHKH
K-8 Mepggﬁ;::;n B Hcnonb30BaHUIO0 SKOHOMETPUYECKUX METOJOB ISt
SKOHOMUUCCKOI K-8.2.1 00paboTKH 1 aHAIM3a YKOHOMHUKO-CTATUCTHYECKUX
OTHTHKA 1 JIaHHBIX C YY€TOM BHYTPEHHUX 3KOHOMUYECKHUX
TPUHSATHS B3aHMOCBS3€H U cIydaiiHbIX (haKTOpOB.
CTPATETUNICCKUX
peLIeHnd Ha MUKPO-
1 MaKpOypOBHE
CIOCOOHOCTD MeTobl IOCTPOCHHSI SKOHOMETPUUECKUX MOJIETEH
aHAIM3UPOBATE 1 K-9.2.1 00BEKTOB, SBIICHUH U Tipo1ieccoB. [IporHo3upoBars u
HCIIOJIL30BATD - JIaBaTh OIEHKY BO3MOXKHBIX TCHJICHIUI Pa3BUTHUS
PasTHIHBIC M3y4aeMOM COIMAIBLHO-)KOHOMUYIECKON MPOOIIEMBI.
I1K-9 WUCTOYHUKHU
MH(OPMALHH s OCHOBEBI IOCTPOCHMS, pacueTa U aHAIM3a COBPEMEHHOMN
HIPOBEICHIA I1K-9.3.1 CUCTEMBI TIOKa3aTesel, XapaKTEPU3YIOLINX AEeATEIbHOCTh
IKOHOMHHCCKHX XO3SHUCTBYIOIIHMX CYOBEKTOB HA MUKPO- M MAaKPOYPOBHE.
pac4ucToB
CTIOCOGHOCTD OcCymecTBIATh BIOOP HHCTPYMEHTAIBHBIX CPEICTB JUIS
K-10 COCTaBISITH ITPOTHO3 MK-10.2.1 00paboTKu SKOHOMHMECKHX JAHHBIX B COOTBETCTBHHU C
OCHOBHBIX MOCTaBJICHHOM 3aJa4€l, aHATU3UPOBATH PE3YJIbTATHI
COLMAIIBHO- pacdeToB U 000CHOBBIBATh MOJTyUYEHHBIC BHIBO/IBL.
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OKOHOMMHYCCKUX
noKasarelien CTpOI/ITL Ha OCHOBC OITMCaHUs CI/ITyaI_[I/Iﬁ CTaHAApPTHBIC

AESITENBHOCTH K-10.3.1 TEOPETUYECKHUE U SKOHOMETPUUYECKHE MOJIENH,
TPEIIPHATHS, A aHAJIU3UPOBATh U COAEPKATEIHLHO UHTEPIPETUPOBATH
OTpaciy, peruona u IIOJIy4Y€HHBIE PE3YIbTATHI,

O9KOHOMUHKH B IICJIOM

4.3.2. TunoBblie OLlEHOYHbIE CPEICTBA

Hoanwlii komnaexkm OUEHOUYHbIX mamepuanoe ons npomemcvmouHoﬁ ammecmayuu npedcmaeﬂeﬂ

6 Ilpunoxcenuu 1 PIII

Ixana oneHUBaHUA

HpI/I OLCHUBAHUU PE3YJIbTATOB aTTCCTALIMU UCIOJIB3YCTCA CICAYIOIIAd MIKaJIa OICHOK:

Otanbl KOMIIETEHLIUH, IPeIyCMOTPEHHbIE 00pa30BaTeIbHOM
poTrpaMMoii, CGOPMHPOBAHBI Ha BBICOKOM ypoBHe. (CBoOoaHOE
BIaZICHUE MAaTepUaliOM, BBIABICHHE  MEXKIPEIMETHBIX  CBS3CH.
yBCpCHHOe BJIaaACHUC MMOHSATHIHBIM armnapaTom JUCHUIIIINHBI.
[pakTHyeckue HaBBIKH npodeccroHaIbHOM JeSATEIIEHOCTH
chopmupoBansl  Ha  BbICOKOM  ypoBHe.  CHocOOHOCTH K
CaMOCTOSTEILHOMY HECTAHJAPTHOMY PELICHUIO MPAKTUYECKUX 33134

100% - 90%
(oTIMYHO)

Oranbel KOMIIETEHIMH, IPEAYCMOTPEHHbIE OO0pa30BaTeIbHOM
porpamMmoit, c(OpMHPOBAHBI JOCTaTOYHO. JleranbHoe
89% - 75% BOCIIPOM3BEJICHHE Yy4eOHOro wmarepuana. lIpakTHdeckue HaBBIKU
(xopo110) npodecCHOHATBHOM  JESITEIbHOCTM B 3HAUMTENBbHOM  Mepe
chopmupoBanbl. [IpUCyTCTBYIOT HaBBIKM CaMOCTOSITEIIBHOTO PEIICHUS
IPAaKTUYECKUX 33/1a4 C OTAEJIbHBIMHU 3JI€MEHTaMH TBOPYECTBA.

Oranbl KOMIIETEHIUH, IPEIyCMOTPEHHbIE O00pa30BaTeIbHOM
nporpamMMmoil, chopMUpOBaHbBI Ha MHUHUMaJbHOM YypoBHe. Hammuume
MUHUMAaJIbHO JIONYCTUMOTO YPOBHS B YCBOCHHUH y4e€OHOIro MaTepualia,
B T.4. B CaMOCTOATEIbHOM pEIIEHUU MPAKTUYECKUX  3a]ad.
IIpakTrnueckue HAaBBIKH npo¢ecCuOHATBLHON JIEeATEIIbHOCTU
c(hOopMHPOBAHbI HE B MOJIHOM Mepe.

74% - 60%
(ynoBieTrBopute
JIBHO)

Otanbl KOMIIETEHLIMH, MPeIyCMOTPEHHblE 00pa30BaTEeIbHOM
nporpamMmoii, He copMupoBaHbl. HenoctaTouHbIil YpOBEHb YCBOCHUS

MeHee 60%|moHsATHIIHOTO anmapata M Hajauuue (parMeHTapHbIX 3HAHUM 110
(HeyIOBJIETBOPUTEIBHO) | TUCHMITIMHE. OTCYTCTBHE MHMHUMAJIBHO JOMNYCTMMOTO YpPOBHS B
CaMOCTOATENIBHOM pELIEHUM IpPaKTHYeCKuX 3anad. IIpaktuueckue
HaBBIKM PO(HECCHOHATILHOMN I€ATEIbHOCTH HE COPMHUPOBAHBI.

Onenka oOydaromierocss HpU TECTUPOBAHMM BO BpeMs IPOBEACHHMS TEKYLIEr0 KOHTPOJIA
omnpenensercs 6amtamu B auanazone 0-100 %. Kpurepuem oneHuBaHus NpU NpOBEIEHUH TECTHPOBAHUS,
SBJIIETCS KOJMYECTBO BEPHBIX OTBETOB, KOTOpbIE Jal CTYAEHT Ha Bompochl Tecta. [Ipm pacuere

KOJIMYECTBa OaJIOB, TMOJYYEHHBIX CTYIECHTOM IO HMTOraM TECTUPOBAHUS, HCIOJB3YETCS CICTYIOIIas
bopmyna:
B
b =—x100%
0 H

rac b — xonuuecTBO 6ann013, MOJIYYCHHBIX CTYACHTOM I10 UTOTaM TECCTUPOBAHUA,

B — xonudecTtBO BCPHBIX OTBCTOB, JAHHBIX CTYACHTOM Ha BOIIPOCHI TCCTA,
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O — o011Iee KOJTMYECTBO BOTIPOCOB B TECTE.

Onenka o0ydYaromerocss BO BpeMs TMPOMEXKYTOYHOW aTTECTAllMU OMPEIENSIeTCS OICHKAMHU
«OTnnyHO» / «Xopomo»/ «Y 10BIEeTBOPUTENLHOY» «HeynoBiIeTBOPUTEIEHOY.
JIJIss TUCUHUILINH, (OPMOM UTOTOBOIO OTYETa KOTOPHIX SBIISACTCS 3aUeT, MPHHATHI CICAYIOIIHE
coorBercTBusA: 60% — 100% — «3auTeHO»; MeHee 60% — «He 3aUTCHOY.

4.4. MeTonnueckne MaTepHaJibl
«lIpouenypa OIeHUBAaHHSA PE3YJIbTAaTOB OOYUEHHS, XapaKTEPU3YIOUIMX O3Tarbl (OPMUPOBAHUSL

KOMIIETEHINH, OCYIIECTBISIIOTCA B COOTBETCTBUU ¢ [losi0’keHHEM O TeKyIlleM KOHTpOJIE YCIIEBaeMOCTH U
npoMexyTrouHoil arrecrauuu cryaeHroB B ®I'bBOY BO PAHXul'C u Pernamentom o OamibHO-

pelTHHTOBOI cucTeMe B Bonrorpaackom uHcTutyTe yrpasieHus - ¢puimane PAHXul Cy.

5. MeToauyeckune ykazaHusi UIsi 00y4a0mMXcs 10 OCBOCHUIO AU CHHMIIIUHBI
MeToanyeckue peKOMeH/IalUM M0 MOAT0TOBKE K NPAKTHYeCKOMY (CEMHHAPCKOMY) 3aHATHIO
[IpakTuyeckue 3aHATUS BKIIOYAIOT BBINOJIHEHUE padOT, TOCBSIICHHBIX OCBOCHHIO HOBOTO
MaTeMaTHYeCKOro METO/Ia B IIPOLIECCE BHIMOJIHEHHS 3a/1aHuil.

[ToaroToBka K MpakTUYECKOMY (CEMHUHAPCKOMY) 3aHSTHIO BKIIIOYAET B ce0s clenyrolee:

- 00s13aTeTTbHOE 03HAKOMIICHHUE C COJICPKAHNEM TEMBI, B KOTOPOM OTPayKEHBI OCHOBHBIE BOTIPOCHI,
BBIHOCUMBIEC Ha 00CYK/IEHHUE;

- U3y4YEHHE KOHCIEKTOB JIEKIHH, COOTBETCTBYIOIIMX DPAa3J]eIOB y4yeOHOH JMTEpaTyphl 1O TeMme
3aHATHS,

- paboTa ¢ OCHOBHBIMH MOHATUAMU, POpMyTIaMH (PEKOMEHIYETCSI UX BBLYUHTb);

- 3aMKMCh BO3HUKIIIKUX BO BPEMS CAMOCTOSTEIbHOM paboThl ¢ yueOHOM JINTEpPaTypoil BOIIPOCOB;

- peleHue 3aaay.

PexoMeHIa1IMM 110 UCTIO0JIB30BAHUIO Y4eOHO-METOAMYECKHUX MaTepHaJioB

Y4eOHO-MeTomMYeCKHe  MaTephaibl  NpeJHa3HAueHbl I MaruCTPaHTOB  HAmpaBIICHUS
MOJTOTOBKH  «DKOHOMHKA» JKOHOMHYECKOTO (aKynpTeTa. bBymaylme SKOHOMHCTBI HYXIAIOTCS B
Cephe3HONM MaTeMaTH4ecKOW MOJrOTOBKE, OHHM JIOJKHBI 3HAaTh HE TOJBKO OCHOBBI MAaTE€MaTUKH, HO M
XOpOIIO BJIAAETh 3KOHOMETPUYECKMMHU METOJaMM, KOTOpbIE MOTYT HpPHUMEHSThCS B O0JIACTH HX
TeSITeTbHOCTH.

Ocobast posb mpu 00yYE€HUH CTYIAECHTOB OTBOJMTCS CaMOCTOSTEIBHONW paboTe, KOTOpas COCTOUT
U3 M3y4eHHUs MarepHaja Mo yuyeOHWKaM, pelleHHs 3a]ad, CaMONPOBEPKH, TECTUPOBAHUS, BBIOIHEHHUS
KOHTPOJIBHBIX paboT. M3ydyeHue cTyeHTaMu Kypca JOJDKHO MPOBOJUTHCS CHCTEMAaTUYeCKH. YKa3aHHbIE
B IIpOrpamMMe BONPOCHI IIeNIeCO00pPa3HO W3ydaTh B paMKaX pPEKOMEHIOBaHHOW jmrepatypbl. Ocoboe

BHUMaHUE clieJlyeT oOpaTUTh Ha pelIeHHE 3a/1a4, CIIOCOOCTBYIOIIUX XOPOIIEMY YCBOEHUIO TEOPHUH.
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PexomeHnaanum no mJIaHMPOBAHWIO U OPraHU3ALMU BpeMeHHU, He0OXOAMMOIo Ha U3y4deHue

AUCHMILIMHBI (MOIYJIs1)

CprKTypa BpEMEHH, HeOGXOI[I/IMOl"O Ha U3YyYCHUEC TUCHUIIINHBI

dopma n3ydeHUs TUCHUITIIHHBI Bpewmsi, 3aTpaunBaeMoe Ha H3y4eHHE TUCIUILIHHBL, %
W3ydenune mutepatypsl, peKOMEHIOBaHHON B paboueit 40
nporpamme
Pemenne 3a1a4, NpakTHIECKUAX YIIPaKHESHIHA 40
N3ydenne TeM, BEIHOCHMEBIX Ha CAMOCTOSATEIIEHOE 20
paccMoTpeHue
Hroro 100

Pexomengauuu no padore ¢ Jureparypou

[Tpu u3ydyeHuu TUCHUILIMHBI 0c000€ BHUMaHUE CIeAYeT 0OpaTUTh Ha JTUTEPaTypHbIE UICTOYHHKH,
YKa3aHHBIC B CIIMCKC OCHOBHOH H I[OHOJIHI/ITGJII:HOﬁ JIMTCPATYPHI. B #mnx ms3mararorcs H€O6XOIII/IMI)I€
TCOPCTUYCCKUEC CBCIACHHA, Ha MNPUMCpPaxX pacCMaTpuBarOTCsA OCHOBHBIC JSKOHOMCECTPHUYCCKUC MCETO/BbI,
MIPUBEICHBI HEOOXOAUMBIE TEOPETUUYECKUE CBeIeHUs U (POPMYIIBI [IJIsl pacyeTa TUIIOBBIX 3a/1a4.

W3yuas marepuan mo y4eOHUKY, CIEAyeT MEPEeXOJUTh K CIEAYIOIIEMY BOMPOCY TOJIBKO MOCIe
noHuUMaHus mnpeapiaymero. Ocoboe BHHMaHHE CleIyeT oOpamarh Ha Ha3HAYCHHE OCHOBHBIX
MaTeMaTHYeCKUX MeTonoB. HeoOxomumMo TOApOOHO pa3duparh NPUMEPBI, KOTOPHIC TOSCHSIOT
TEOPETUYECKUIl MaTepual, U yMETh CTPOUTHh aHAJIOTHYHBIE MPHUMEPHI caMocTosATeNbHO. [Ipu n3ydeHun
MaTepuaia mo y4yeOHHMKY MOJIe3HO BECTH KOHCHEKT. Ha moysx KOHCIeKTa cielyeT OTMe4yaTh BOIPOCHI,
BBIJICJIICHHBIC IJI4 MOJTYYCHHA KOHCYJIbTAllUU MTPEIIoJaBaTCIIA.

PexoMeHaauMu 1o MoAroToBKe K MPOMeKYTOUHOM aTTecTAllMU

IIpy moaroToBKe K 3a4eTy, 3K3aMEHY BHUMATEJIBHO H3YYHTE PEKOMEHIOBAHHYIO JUTEPaTypy,
y4yeOHBIH MaTepHal MO KOHCIEKTY, PacCMOTPUTE MPHUMEPHI, BBINOJIHUTE YHPAXHEHUS W 3a/IaHus;
CaMOCTOSITENILHO TMPOBEAUTE 00pabOTKY TaHHBIX, MPUMEHUB K HHUM MOAXOJSAIINA SKOHOMETPUUECKHI
METO/I, TPOUHTEPIPETUPYUTE PE3YIBTATHI.

6. YueOHas JuTepaTypa HM pecypchl HHGPOPMANMOHHO-TEJEKOMMYHHUKAIMOHHON ceTH
"HHTepHer", y4eOHO-MeTogH4YecKOoe  oOeclmedeHHEe  CAMOCTOATENBbHON  padoThI
00yuyauuxcst Mo JUCHUNJINHE

6.1. OcHoBHasI TUTeEpaTypa
1. Kamepon D.K., Tpuseau I1.K., MukposkoHOMeTpuKa: METOJbI M UX MpUMEHEHus; KH. 1,2, M.:
Hemo, 2015.
2. Hocko B. II. Dxonomerpmka: B 2 kH.. yueOHmk. Ku. 1.: Y. 1 OCHOBHBIE TOHSTHSI,
aeMeHTapHble MeTobl. Y. 2 PerpeccroHHBIN aHaIn3 BpeMeHHbBIX psaaoB.— Jleno, 2011.

3. Hocko B. II. Dxonomerpuka: B 2 kH.: yueOHuk. Ku. 2.: . 3 Cucrembl 0JHOBPEMEHHBIX

ypaBHEHMH, MaHENbHbIE [aHHbIE, MOJAEIH C JUCKPETHBIMH U OTPAHUYEHHBIMH OOBSCHIEMBIMU

nepeMeHHbIMU. Y. 4 BpeMeHHbIe psiibl: TOMOJHUTENbHBIE II1aBbl. MOJEIb CTOXAaCTUYECKON TPAHUIBI. —

Jeno, 2011.
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4. T'pun, Y. DxoHOMETpUUYECKHI aHanu3, kKH.1.2, M. : [leno, 2016.
6.2. JlonoTHUTEIbHAS JTUTEPATYypa
1. Jeffrey M. Wooldridge (2012) Econometric Analysis of Cross Section and Panel Data, MIT
press (anekTpoHHBIH gocTyn uepe3 Ebrary http://site.ebrary.com/lib/ranepa).
2. SlxoBneBa A.B. DkxoHoMeTpuka [DneKTpoHHBIH pecypc|: ydeOHoe mocobue. — A [Im DOp

Menua, 2011. Pexxum nocryna: http://www.iprbookshop.ru/946

3. Marnyc, S. P., Karemmes, I1. K., Tlepecenkuii, A. A. Dxonomerpuka. HaganbHbIi Kypc:
yueonuk: rpud MO / 5. P. Marnye, I1. K. Kareimes, A. A. Ilepecenkuii. - 8-e uzn. - M.: Jleno, 2007.-
504 c. - ISBN 978-5-7749-0473-0: 231-00.

4. Kennenu I1., IlyreBogutens no skoHoMeTpuke, KHuru 1 u 2 — M.: Jleno, 2016.

6.3. YueOHO-MeTOAUYEeCKOE 0OOecleueHHe CAMOCTOATEIbHOMH padoThl

1. bypaBnés A.M. DxoHOoMmeTpuKa [DIEKTpOHHBIN pecypc|: yuebnoe mocobme. — BMTHOM.

JlaGopatopus 3nanuii, 2014. Pexxum nocryna: http://www.iprbookshop.ru/12284.

2. Tumogee B.C. DxoHomerpuka [DIeKTpOHHBIH pecypc]: yueOHuk. — HoBocuOupckwmii

roCy/IapCTBeHHBIN TexHu4eckuit yH-T, 2013. Pexxum nocryma: http://www.iprbookshop.ru/47703
6.4 HopMaTuBHBIE IPABOBbIE TOKYMEHTHI
OTCyTCTBYIOT
6.5. UuTepHeT-pecypchl

1. ®enepanbHblii  00pa3oBaTeNbHBIN TOpTal «DKOHOMHKA, COIMOJIOTHS, MEHEIXMEHT»
http://ecsocman.hse.ru

2. DKOHOMHKA ¥ MaTeMaTu4eckue MeToanl. http://cemi.rssi.ru/emm/

3. http://lwww.economicsnetwork.ac.uk/links/data_free_ (ma »sTom caiite umeercs OoJbIIOE
KOJIMYECTBO CCBHUJIOK Ha pa3jMyHbIe CalThl, COJlepKallie B CBOOOHOM JAOCTYIIE JaHHbIE 5KOHOMUYECKON
CTaTUCTUKH)

4. http://www.census.gov/ipc/www/idb  (MexaynapomHas 06a3a JaHHBIX bBropo mepemnucu
nacenenust CILA / U.S. Census Bureau -International Data Base (IDB)).

5. http://lwww.econ.kuleuven.be/gme/data.htm (craTrcTnyeckne maHHBIC, WCIOJL30BAaHHBIC B
kHure: Bepouk M. (2008). [TyreBoauresns mo coBpeMeHHOM 3koHOMeTpuke. M., Hayunas kHura)

6. http://economist.mrsu.ru/info/kaf_statistic/poleznie_ssilki.ntml (monesnbie cchUIKM Ha CaMThI,
Ha KOTOPBIX MPHKJIATHON SKOHOMUCT MOYKET HAWTH JTaHHBIC TSI HCCIICAOBAHHUIA).

7. http://www.feweb.vu.nl/econometriclinks/slinks/ (wa sTtom caiite wumeercss Oosbloe
KOJIMYECTBO CCBUIOK Ha PAa3JIMYHble WHTEPHET-PECYpChl, IOCBAIICHHbIE W3YYEHUIO, pa3paboTKe u

NMPUMCHCHUTIO SKOHOMCTPHUICCKUX MCTO)IOB).

30


http://site.ebrary.com/lib/ranepa
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7. MartepuajJbHO-TeXHHYecKasi  0a3a, HHpOpPMANMOHHbIE  TEXHOJOIMH, NPOrpaMMHOe
o0ecrneyeHue U HH(POPMALMOHHBIE CIIPABOYHbIE CHCTEMbI

MarepuanbHO-TEXHHUYECKOE 0OeCTIedeHNe UCIUIIMHBI BKIIIOYAeT B ceOs:

» JlexumoHHBIC ayAUTOPUH, 000PYIOBAaHHBIE BUICONPOCKIIMOHHBIM 000PY/I0BaHUEM IS TIPE3EHTALINH,
CPEICTBAaMU 3BYKOBOCIIPOU3BECHUS, SKPAHOM,;

» [llomemenus 1 MPOBEACHUS CEMHHAPCKUX M MPAKTHUCCKHX 3aHATHH, 000pYIOBAaHHBIC Y4EeOHOM
MeOeblo.

» JlucumnnuHa moanepKaHa COOTBETCTBYIOIIMMH JIMIEH3UOHHBIMU MPOTPAMMHBIMU TPOAYKTAMHU:
Microsoft Windows 7 Prof, Microsoft Office 2010, Kaspersky 8.2, CIIC T'apant, CIIC
KoncynbTanrt.

IIporpammMHbIe cpecTBa oOecreueHus! yueOHOro npouecca BKIOYaroT:

» Ilporpammbl mnpeseHtanuonHoi rpapukun (MS PowerPoint — nans moOAroToBKM CHaiIoB U
MPE3CHTALINN );

» Texkcroseie penakropsl (MS WORD), MS ECXEL — s Tab:uil, 1uarpamm.

By3 ofecneunBaer kaxaoro oOydaromerocss paboyuM MECTOM B KOMIIBIOTEPHOM KJlacce B
COOTBETCTBHH C 00HEMOM HM3Yy4aeMbIX JTUCIHILINH, 00ECIIEYNBACT BHIXO B C€Th MIHTEpHET.

[Tomemenust uis  CaMOCTOSITETIBHOM — pabOThl  OOYYarOIIUMXCS  BKIIOYAIOT — CIEAYIOUIYIO
OCHAILIEHHOCTh: CTOJIbI AyJUTOPHBIE, CTYNbs, AOCKH ayAUTOPHBbIE, KOMIIBIOTEPHI C IMOJKIOYEHUEM K
JIOKAJIbHOM CETH MHCTUTYTa (BKJIIOYas IpaBOBbIE cUcTeMbl) U MIHTEepHeT.

Jns wm3ydeHus y4eOHOM IUCHUIUIMHBI HCIHOJB3YIOTCS AaBTOMAaTHU3MpPOBAaHHAs OMOIMOTEYHAs
nH(pOpMaLIMOHHAsl CHUCTEMa U 3JIEKTPOHHbIE OMOJIIMOTEUHBbIE CUCTEMBI: «YHHUBEpCUTETCKas OMOIMOTEeKa
ONLINE», «2QnextponHo-Oubnmoreynas cucrema usnarenbctsa JIAHBY, «9nekTpoHHO-OMbIMOTEUHAs
cucrema wuznatenscTBa «fOpaiT», «OnekTpoHHO-OMOMMoTeuHas cucremMa IPRbooksy, «Hayunas

anexkTpoHHas Oubnnoreka eLIBRARY» u ap.

8. lIpuinoxkenne 1. (POC)

DOoHABI OLIEHOYHBIX Cpeacrs l'IpOMe)KyTO‘lHOﬁ aTTeCTallMi Mo AMCHHUIIJINHE ((3KOHOMeTpI/IKa»

HTorosplii TeCT M0 JUCHUIIIMHE K IKOHOMETPUKA»
1. Hcnonp3oBaHWe B SKOHOMETPUYECKOM MOJAETUPOBAHWU MApHOM pErpeccud BMECTO
MHOYKECTBEHHOM SBJISIETCS OLIMOKOIA:
1) BBIOOpKH 2) n3mepeHus 3) nuHeapu3auu 4) cneunukanuu
2. Ilpm mocTpoeHMM MOJENM MHOXECTBEHHOM PErpecCMM METOJOM ITOIIArOBOTO BKIIFOUECHHS
IIEPEMEHHBIX HA IIEPBOM JTale pacCMaTPUBAETCS MOJENb C:
1) onHO# 0OBsCHSIONEH MEepeMEHHOM, KOTOpas UMEET ¢ 3aBUCHMOM MepeMeHHON HamOOIbIINMA

KO3 PHULIHUEHT KOppessauuu
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2) HECKOJbKHUMH OOBSCHSIOIIUMHU IMEPEMEHHBIMU, KOTOpPbIE MMEIOT C 3aBHUCHUMON MepeMEHHOM
KO3 PHUIHMEHTH KOPPEISIHUU 110 MOy Oombie 0,5
3) omgHOW OOBSCHSIONICH MEPEMEHHOM, KOTOpasi UMEET C 3aBUCHUMOW TMEPEMEHHOW HAMMEHBIINN
KO2(DPUIMEHT KOppeIsaun
4) NMOJIHBIM MepeYHEeM OOBACHSIONINX TEPEMEHHBIX
3. OUKTUBHBIC IEPEMECHHBIE 3aMEHSIIOT ...
1) mporHo3upyembie 3HaUECHUS 2) CIy4aiiHbIe OITUOKH
3) KoJIMYECTBEHHBIE IaHHbIE 4) KaUeCTBEHHbIEC IEPEMEHHbIE
4. B nuHEHOM ypaBHEHUH IMapHOM perpeccuu Y = a + bX + € epeMEHHBIMH HE SIBJISTIOTCS:
Dy, x 2)a, b 3) b, x 4) a, b, x
]
r 5=3 (J’i — ¥ )2
5. Ilycts Vi _ (dakTuyeckue 3HaAYEHUS, Yi _ pacuyeTHbIC 3HAYCHUS, i=1 , TOraa
CHCTEMa HOPMAaJIbHBIX YPABHEHHH MMOTYIaeTCs U3 YCIOBUS:
1) paBeHcTBa 3HaYeHUST QYHKIUU S HYITIO 2)MUHUMH3AINAN GYHKIUU S
3) paBeHcTBa 3HaYEHUS PYHKIMH S €AUHULIC 4) wmakcumuzauuud  ¢yHkuun  S6.  Ecawm
MIPENOCHUIKY METO/]a HAMMEHBIINX KBaJIpaToB HAPYIICHBI, TO:
1) omneHKM MmapamMeTpoB MOTYT HE O0JanaTh CBOHUCTBaAMHU 3((HEKTHBHOCTH, COCTOSITCILHOCTH H
HECMEUICHHOCTH
2) koahUIIMEHT PEerpeccuu sIBISIETCS HECYIECTBEHHBIM
3) K03 GUITUEHT KOPPETSAIUH SIBISIETCS HECYIIECTBEHHBIM
4)ony4eHHOe ypaBHEHUE CTATHCTHYECKH He3Hauumo7. [Ipu mpuMeHeHUH MeToJa HauMEHBIIHX
KBaJ[paToB CBOMcTBaMU 3(p(PEKTUBHOCTH, COCTOSTENFHOCTH W HECMEIIIEHHOCTH 00JIaAal0T OLICHKU:
1) cyyaifHOl BeTUYHHBI 2) napamMeTpoB
3) 3aBUCHMOI1 TepeMEeHHON 4) He3zaBucHUMOW mepeMeHHOIS. O06o06mennbiii MHK
MPUMEHSIETCS B CITydae:
1) HaTMYUs B OCTATKAX TETEPOCKETACTHUYHOCTH HJIM aBTOKOPPEIISIIIHH
2) Hanuuus B MOJIeH (PUKTUBHBIX MEPEMEHHBIX
3) HaMUYKS B MOJIENIHA MYJIbTUKOJUIMHEAPHOCTH
4) HamuuMs B MOJEIHM He3HAYUMBIX OIeHOKY. [To ypaBHeHuto perpeccun Y = f(X) + € paccuntano
3HaueHUe K03 PUIMEHTa KOPPENISIHNH, KOTOPOE XapaKTepU3yeT TECHOTY CBSI3U MEXKIY:
yue 2)yux 3) y u f(x) 4)xueg
10. OnpeneneHue MUCTIEPCHU HAa OJHY CTENEHb CBOOOJBI MPHUBOAHUT OOIIYIO, OOBSICHEHHYIO U
OCTaTOYHYIO JIUCIICPCHH K:

1) onHOI pazMepHOCTH 2) cpaBHUMOMY BHIlY
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3) 6e3pa3zMepHOMY BUY 4) tabmuunomy Buayll. Ecaum xosddumument perpeccumn
SBJIETCS. HECYLIECTBEHHBIM, TO €TI0 3HAaUE€HNUE IPUPABHUBAETCS K:

1) kK TAOMMYHOMY 3HAYEHHUIO U COOTBETCTBYIOIINHN (DaKTOP HE BKIFOUAETCS B MOJICITh

2) HYJIO U COOTBETCTBYIOIINHN (haKTOp HE BKIIOYACTCS B MOJIEIH

3) K eAMHMUIIC U HE BJIUSAET Ha pe3ysIbTaT

4) K HYJTI0 M COOTBETCTBYIOIIMI (hakTOp BKIIOUaeTcs B Mojensl2. Mcrnonb30BaHue MOIMHOMA

BTOPOT'O MOpsiAKa B KAYECTBE PETPECCUOHHOM 3aBUCHMOCTH sl OAHO(AKTOPHOM MoJenu 00yCIOBIEHO

1) oTcyTCcTBHEM TEHACHIIMU

2) U3MEHEHUEM HalpaBIICHUS CBSI3U PE3YJIbTUPYIOMIETO U (PAKTOPHOTO MPU3HAKOB

3)HEOTHOPOAHOCTHIO BEIOOPKU

4) HamuuueM ciy4yaiiHbIX KoneOaHuiil3. JluHeapu3zamusi SKCIOHEHIMAIbHOW 3aBUCHUMOCTHU
OCHOBaHa Ha:

1) uaTerpupoBanuy (GyHKIHH 110 TTApaMeTpam

2) nuddepenunpoBannu GYHKIMK IO TapaMeTpam

3) paznoxxeHuu QYHKIUU B P

4) norapuMUpPOBaHUU U 3aMeHE MpeoOpa3oBaHHOU mepeMeHHOi 14. KoMmoHeHTa BpeMEHHOTO
psila, OTPaKaroIllasi MOBTOPSIEMOCTh SKOHOMHUYECKHUX TMPOIECCOB B TEUECHHUE HE OYEHb JIMTEIBHOIO
nepuoa (roja, KBapraja, MecsIa u T.]1.), Ha3bIBaeTcs: 1) CliydaitHOM KOMIIOHEHTOU

2) TpeHaOM

3) IUKINYeCKON KOMIIOHEHTOM 4) ce3oHHON KommoHeHToW15. OO6nacthb

3HAYEHUI aBTOKOPPEIALMOHHON (PYHKIINU IPEICTaBIsIET COO0N MPOMEKYTOK:

1) [-1,0] 2) [-1,1] 3)(-1,1) 4) [0,1]16. JleBas  4yacTh
CHCTEMbl B3aMMO3aBHCHUMBIX YpaBHEHUH MpeJICTaBlIeHa BEKTOPOM:

1) 3aBUCHMBIX HE3aBUCHMBIX IIEPEMEHHBIX 2) 3aBUCUMBIX MTEPEMEHHBIX

3) HE3aBUCUMBIX NIEPEMEHHBIX 4) 3aBHCHMBIX NMEPEMEHHBIX U ClydyalHbIX BenuuuH17. Jlns
OLIEHKN KO(D(UIIMEHTOB CTPYKTypHOH (OpPMBI MOJIENH HE MPUMEHSIOT _ METOA HaMMEHBIINX
KBaJIpaToB 1) KOCBEHHBII 2) TpexIIaroBbli 3) OOBIUHBII 4)

HByxmaFOBBIﬁlg. Ecimu BBI60pKa OTpa’XXa€T OCHOBHBIC XapaKTCPUCTUKH reHepanLHoﬁ COBOKYITHOCTH, TO

OHa Ha3bIBaCTCA:

1) CTaTUCTHUYECKOU

2) IMIUPHUUECKON

3) perpe3eHTaTUBHOM
4) TeHePaTbHON

19. Ouenka O* mapamerpa ®, yI0BISTBOPSIONIAS HaYaIbHOMY yCiIoBHIO M(®*)=0, sBistercs:
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1) 3¢ beKTUBHOM

2) HECMEUICHHOM
3) COCTOSITEIILHOM
4) aJICKBAaTHOU

20. IIpu mpoBepKe CTaTHCTHYECKOM TMITOTE3bI ONMMOKA ITEPBOT0 POJIa ITO:

1) [IpuHsATHE B NEHCTBUTEIBHOCTA HEBEPHON HYJIEBOM IT'MIIOTE3BI;

2) OTBeprkeHue B IEHCTBUTEIBHOCTY IIPABUIILHON HYJIEBOI TMIIOTE3BI;
3) [IpunsiTHE B 1€MUCTBUTEIIBHOCTH TPABUJIBHOW HYJI€BOM TUIOTE3bI;

4) OTBepKeHUE B IEUCTBUTEIBHOCTH HEMPABUIIBHON HYJIEBOM T'MIIOTE3HI;

21. 3agaueil KOPpPEISILIMOHHOTO aHAIN3a BJISETCS:

1) IIOCTPOEHUE YPABHEHUS CBA3U MEXKAY IIEPEMEHHBIMU;

2) NPOrHO3MPOBAHUE OYIYIINX 3HAYEHHI PE3YIILTATHBHOTO (PaKTOPA;
3) OIICHKA TECHOTBI CBS3U MEXKIY (DaKTOpaMHu;

4) OLICHKA CIyYaiHON KOMIIOHEHTHI.

22. Ilpumepamul ypaBHEHHUH perpeccuu, HETMHEHHBIX OTHOCHTEIHHO OOBSCHSIOMNX IEPEMEHHBIX,
HO JUHEWHBIX 11O OLCHHUBACMBIM IIapaMCTpaM, ABJIAKOTCH:

1) y = ab%e, y = ax’e

2) y=a+b/x+gy=a+bx+cx’+e

3) y=a+bx+cx’+¢gy=abe

4)  y=ax’e,y=a+bix+e

23. Ilpu npsiMoii CBSA3M € yBEJIMYEHHEM (DAKTOPHOTO MPU3HAKA PE3yIbTaTUBHBIA MPU3HAK:

1) YMeHbInaeTcs

2) Ocraetcst 6€3 U3MEHEHHS
3) YBenuyuBaercs

4) Konebnercs

24. TIpu 0OpaTHOI CBA3M C yBeNIUYeHHEM (PaKTOPHOTO MPU3HAKA Pe3yIbTaTUBHBIM MPU3HAK:

1) YMeHbInaeTcs

2) Ocraetcst 6¢3 U3MEHEHUS
3) VYBenuyuBaercs

4) Konebnercs

25. TIlyctp koadpdunment perepmuHanuud paseH 0,982. Torma ypaBHEHMEM pPErpeccHu

00BSCHSIETCS JIMCTIEPCUU PE3YIBTATUBHOTO MPU3HAKA!
1) 0,018%
2) 1,8%
3) 98,2%
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4)

0,982%

26. ®akTOphl, OMUCHIBAIOLINE TPEHIOBYIO KOMIIOHEHTY BPEMEHHOTO Psijia, XapaKTepU3yIOTC:

1)
2)

[TepuoarueckuM BO3AEHCTBUEM HA BETUYMHY S3KOHOMHUYECKOTO MMOKA3aTEIs

Bo3MoxHOCTEIO pacdueTa 3HAYCHUA KOMIIOHCHTBI C ITIOMOIIBIO AHAJTUTHUYECKOM (bYHKI_[I/II/I oT

BPEMCHH; JOJI'OBPEMCHHBIM BOSI[CI;'ICTBI/IGM Ha SKOHOMHUYECKHH ITOKa3aTeb

3)
4)

HenonroBpemMeHHbIM BO3ICHCTBUEM HAa IKOHOMHUYECKUI ITOKA3aTENb

CiyuaiiHbIM BO3J€IICTBEM Ha YPOBEHb BPEMEHHOTO psiJia

27. Tloctpoenne GyHKIHMH, XapaKTEPH3YIONIEH 3aBHCHMOCTh YPOBHEH psja OT BPEMEHH, WU

TpCHOAa — 9TO:

1)
2)
3)
4)

28.

Meto1 CKOJIBb34I1IEN CpeaHer
Anpanutnyeckoe BbIpaBHHUBAHUC
MeTto yKpyHEHHs] UHTEPBAJIOB

Pacuer ungexkca ce30HHOCTH

['umore3a o0 MyJBTHIIMKATUBHOM CTPYKTYpHOH CXEeMe B3aMMOJCHCTBHS (aKTOPOB,

(bopMHpYIOIUX YPOBHUA BPEMEHHOTO PsJia, 03HAYALT:

1)
2)
3)
4)

Ce30HHast KOMIIOHEHTA = YPOBEHb BPEMEHHOIO psAJia X TPEHJ X CllydaiiHasi KOMIIOHEHTa
CrnyyaitHast KOMIIOHEHTa = TPEH/I X Ce30HHBIN (AKTOP X ypOBEHb BPEMEHHOT'O psijia
YpoBeHb BPEMEHHOI'O Psijia = TPEH]I X CE30HHBIN (PaKTOp X CilydaliHas KOMIOHEHTa

Tpena = ypoBeHb BpEMEHHOTO psiia X CE30HHBIN (PaKTOp X ciaydaiiHas KOMIIOHEHTa

29. K onieHKaM reHepaabHON COBOKYITHOCTH MPEABSABISIIOTCA CIEAYONINE TPeOOBaHUS:

1)
2)
3)
4)

OneHka A0KHA OBITH COCTOSITENIBHOM, SproAnyHON U 3P PEKTUBHOI;
OneHka JoKHA OBITh COCTOSATENBHOM, CTALIMOHAPHOM U SPTOJUYHON ;
OneHka oKHA OBITh COCTOSATENBHOM, Y3 PEKTUBHOM U HECMEIIEHHOH;

OneHka 10KHA OBITh HECMEILIEHHOW, CTallMOHAPHOM U 3()(PEKTUBHOM.

30. I'padukomM TUCKPETHOTO BApUAIIMOHHOTO Psifia pacIpeeIICHHS IBISETCS:

1)
2)
3)
4)

I'mcrorpamma
Kpyrosas nuarpamMma
CronbukoBas AuarpaMMa

Tlonurou

31. Toueuynast onieHKa HEM3BECTHOIO NapaMmeTpa reHepaabHOW coBokynHocTH ®=12. Torga ero

HHTCpBAJIbHAsA OLCHKA MOXKET UMCTb BU/I:

1)
2)
3)
4)

(11,4; 12);
(11,4; 12,6);
(12; 12,6);
(11,4; 12,2)

35



32. Kakoli KpuTepHil NPUMEHSETCS NpPU MPOBEPKE THUIOTE3bl O HOPMAIBHOM 3aKOHE

pacnpeziesieHus: TeHepaJIbHON COBOKYITHOCTH:

1) Kputepuit duiepa;

2) kputepuil Xu kBajpart [lupcona;
3) kputepuil CTbIO/ICHTA;

4) kputepuit CiupmeHna;

33. B pe3ynbrare npoBeeHUs PErPeCCHOHHOI0 aHAIN3a MOIYyYaloT (PYHKIUIO, OMUCHIBAIOIIYIO:

1) COOTHOIIIEHHUE ITOKa3aTeCH
2) CTPYKTYpY MOKa3aTeneit

3) B3aMMOCBSI3b IIOKa3aTeei
4) TEMIIBl pOCTa TOKa3aTenen

34. Tlonyueno ypaBHenue perpeccun y = 36,5 — 1,04x. ITapamerp b = -1,04 nokasbiBaeT, 4To:

1) CBs3b MeXJly INPU3HAKAMU INpsMasi, ¢ YBEIMYEHMEM IpU3HaKa X Ha 1 ex. NMpu3HaK Yy
yBenuuuBaercs Ha 1,04.

2) Ces13p Mex1y IpuU3HaKamMu oOpaTHas, ¢ yBeJIMYEHUEM Npu3HaKa X Ha | en. mpusHak Y
yMmeHbliaercs Ha 1,04.

3) C yBenuueHueM npu3Haka X Ha 1 ex1. npu3Hak Yy yBenuuuBaercs Ha 36,5

4) C yBenuueHueM Npu3HaKa X Ha 1 ex. npusHak Y yMeHbl1aercs Ha 36,5

35. Kakoro pe3ynbrata He MOXET OBITh NPU HAXOXKACHUU JOBEPUTEIHLHOTO HHTEpBaja JUIs
kod¢duieHTa perpeccun b?

1) 0,15<hb<1,15

2) -1,15<b<1,15

3) 131,15<b <132,15

4) 15<b<25

36. YkaxuTe cripaBeJUBbIE YTBEPKACHUS 10 MOBOLY KO3 UIIMEHTa aBTOKOPPEISALIUN YPOBHEN
BPEMEHHOTIO psja:

1) He wMoxer ObiTh Menbiie 0; paBeH K03(pUIMEHTY IMHEHHOW KOppENALUU MEXIy
MOCJIeI0BATEIbHBIMU YPOBHSIMH UCXOIHOTO psjia

2) PaBen ko3dduurieHTy NTMHEWHON KOppensuuu MEXAy IOCIeI0BaTeIbHBIMU YPOBHIMHU
HCXOJHOTO Psi/1a; XapaKTEPU3yeT TECHOTY JIMHEHHOM CBS3U MEXKIY YPOBHSAMH psiia

3) He moxet ObiTh MeHblIe 0; XapakTepu3yeT TECHOTY JMHEHHOW CBSI3M MEXIY YPOBHSIMHU
psaaa

4) Onpenenser BUJ BPEMEHHON MOAEITHN

37. ABTOKOppENALMOHHAs (PYHKIUS BPEMEHHOT'O psifia — 3TO:

1) KOoppCJBEINUOHHAA 3aBUCUMOCTb MCKAY IMOCJIICAO0BATCIIbHBIMU YPOBHAMU BPCMCHHOT'O psia
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2) MOCJIeI0BATEILHOCTh KO3(P(HUIIMEHTOB aBTOKOPPEIAIUNA YPOBHEHN MEPBOr0, BTOPOTO U T..

MOPSAJIKOB
3) YHCII0 IEPUOJIOB, IO KOTOPBIM PACCUUTHIBACTCS KO3()(PUIIMEHT aBTOKOPPEIIALUT
4) rpaduk 3aBUCHMOCTH 3HAUEHUN aBTOKOPPEISALMOHHONW (YHKIUMU BPEMEHHOIO psiaa OT

BEJIMYMHBI JIara.

38. KommoHeHTa BpeMEHHOTO Psijia, OTpaXkaromasi MOBTOPSEMOCTh SKOHOMUYECKUX MPOIIECCOB B
TEYeHHE HE OYCHD JUIUTEIILHOTO Niepro/a (roja, KBaprajia, Mecsiia 1 T.1.), Ha3bIBaeTCs:

1) CiyyalilHOM KOMIIOHEHTOH

2) Tpengom

3) [{ukIn4eCcKOi KOMIIOHEHTOM

4) Ce30HHON KOMITOHEHTOMH

39. CtaTuCTUYECKOH I'MIOTE30M HA3bIBAIOT:

1) [IpennomnoxeHne OTHOCUTENBHO MTAPaMETPOB U BUJA 3aKOHA PacHpeesICHUs TeHepalbHOI
COBOKYITHOCTH;

2) [IpeanonoxeHne OTHOCUTENHHO 00bEMa TeHEPATbHON COBOKYITHOCTH;

3) [IpennonoxeHne OTHOCUTEIBHO TApaMETPOB U BUJIA 3aKOHA PACHIPEIeNICHHs BHIOOPKH;

4) [Ipennomnoxenne OTHOCUTENBHO 00beMa BEIOOPOYHON COBOKYITHOCTH;

40. HyneBas rumnore3a umeer Bua Ho: a = 2, BeiOepuTe HEBEPHO CHPOPMYIUPOBAHHYIO

ANbTEPHATUBHYIO THIIOTE3Y:

1) Hi:a<1

2) Hiia>?2

3) Hiia<?2

4) Hiia#2

41. BennunHa, XapakTepu3yromas pa30poc 3HaYeHUH CITy4aiiHOW BETMYMHBI BOKPYT €€ CPEIHETO:
1) Mona

2) MeauaHa;

3) CTaH/IapTHOE OTKJIIOHEHUE;

4) acUMMeTpus

42 . Ecnu nns muHEeHHOW Moaes nMeeT Mecto I > 0. Torna. ..

1) IIEPEMEHHBIE X U Y MOJOKUTEIIbHBI;

2) IIPU BO3paCTaHUU NIEPEMEHHOM X 3HAYECHUS Y OCTAIOTCS IIOJIOKUTEIIbHBIMY;
3) IIPY BO3paCTaHUU IIEPEMEHHOM X B CPEITHEM BO3pPACTaeT Y,

4) IIEPEMEHHBIE X U Y COXPAHSIOT OJIMH 3HAK;

43. K BuymaM Mojejeif Mo TUIIaM 3aBUCHMOCTH OTHOCSITCST MOJIEIH

1) IIpocTas 1 MHOXKECTBEHHAsI pETPECCHS
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2) CucreM SKOHOMETPUYECKUX YPAaBHEHUH,
3) BpeMeHHBIX psiioB
4) Henuneinon perpeccun, JInHelHoM perpeccun

44. Hanbornee TeCHYIO CBSI3b MOKA3bIBACT KOADPUIIMEHT KOPPEISAIUH:

1) -0,982

2) 0,982

3) -0,991

4) 0,871

45. Kakoil kputepuil IpUMEHSETCS IIPU OLIEHKE KaueCTBA PErPECCUOHHON MOJIETH B LIEJIOM:
1) Kputepuii Ouimepa

2) Kkputepuii CTbIOJIeHTA;

3) kputepuii [Iupcona;

4) kpurepuii CnupmeHa;

46. YcraHOBUTE COOTBETCTBHE MEXJy Ha3zBaHueM Mozenu «MHorogakTtopHas» U BHUJIOM €€
YpaBHEHUS:

1) y=a+bx+cx?+dx+e

2) y=a+bxi+tcxet+dxa+e

3) y=a+b/x+e

4) y=a+bx+e

47. IlpuMepoM HETMHEMHOTO ypaBHEHUS PErPECCUU He SIBIISETCS ypaBHEHHE BHIA:

1) y=ax’+¢

2) y=a+bix+bx*+¢

3) y=a+bx+e

4) y=a+b(l/x) +e¢

48. KoappurueHt gerepMuHaIMU MOXKET IPUHUMATh 3HAYCHHUS:

1) [-1;1];

2) (-1;2);

3) (0;1);

4) [0;1].

49. KoppenorpaMMoi Ha3bIBaOT:

1) MOCJIeI0BATEILHOCTh KO3(P(HUIIMEHTOB aBTOKOPPEISAIMN YPOBHEH MEPBOT0, BTOPOTO H T.J.
MOPSIAKOB

2) YHCIIO TIEPUOJIOB, 10 KOTOPHIM PACCUYUTHIBACTCS KOAPDUIIUEHT aBTOKOPPEIISIIIHH

3) rpaduk 3aBUCHMOCTH 3HAUE€HUN aBTOKOPPEISALMOHHONW (YHKIUU BPEMEHHOIO psiaa OT

BCJIMYHMHEI JIara
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4) KOPPEJALMOHHYIO 3aBUCHMOCTb MEXy ITOCJIEI0BATEIbHBIMU YPOBHAMH BPEMEHHOTO psiJia
50. Ecnu 5KOHOMHMUYECKHE YTBEP)KJIEHUS OTPaKat0T JUHAMHUYECKYIO B3aUMOCBS3b BKIIOYEHHBIX B

MOZCIIb NICPECMCHHBIX, TO 3HAYCHUA TaKUX NICPEMCHHBIX HA3bIBAIOT.

1) MIPOCTPAHCTBEHHBIMU JTAHHBIMU;
2) BPEMEHHBIMU PSAAMU;

3) CTaTUCTUYECKUMU JaHHBIMU;

4) KOpPpEIMPOBAHHBIMU JTAHHBIMHU.

OTBeThI HA BONPOCHI TECTA:

1 2 3 4 5 6 7 8 9 10
4 1 4 2 2 1 2 1 2 2
11 12 13 14 15 16 17 18 19 20
2 2 4 4 2 2 3 3 2 2
21 22 23 24 25 26 27 28 29 30
3 2 3 1 3 2 2 3 3 4
31 32 33 34 35 36 37 38 39 40
2 2 3 2 2 2 2 4 1 1
41 42 43 44 45 46 47 48 49 50
3 3 4 3 1 2 3 4 3 2

Bonpocwi k 3auemy no oucyuniune «IKOHOMEMpuKa)

1. Onpenenenne skoHOMETpUKU. OCHOBHBIE 3Tallbl dKOHOMETPUUECKOIO UCCIEAOBAHHUS.

2. llenu u 3a1a4yu SKOHOMETPUUECKOTO MOJICTUPOBAHUS (Ha IpUMEpE).

3. Onpenenenyre SKOHOMETPUUECKONH MoieH. THUITbI MepeMEHHBIX B SKOHOMETPUUECKHUX MOJIENSIX.
OCHOBHBIE THUIIbI BHIOOPOYHBIX JIaHHBIX.

4. OnpeneneHue sKOHOMeTpHUecKoi Mojenu. Kinaccudukanms s5KOHOMETPHUECKUX MOJIENEH.

5. Be1bop Bu1a MaTeMaTUYECKON (PYHKIIMH.

6. CiydaliHple BEJIMYMHBI M UX UHUCIOBbIE XapaKTEPUCTUKH: MaTEMAaTUYECKOE OXKUIAHHE,
JUcHepcusi, CpeHee KBaApaTHIeCKoe OTKIIOHEHHE.

7. Boibopounas cpenHss. Breibopounas nucnepcust (Bapuanus). CTaHZapTHOE OTKJIOHEHHE.
Bri6opounas koBapuanus. Kosdunuent nuneitnoit koppensuuu. KosgpuumenT nerepMuHaniy.

8. BeiObopouHas cpennss. CBolicTBa BEBIOOPOUHOM CpeaHei.

9. Beibopounast nucnepcus (Bapuauus). CBoicTBa 1ucnepcuu (Bapualun).

10. BeiGopounast koBapuaiusi. CBoicTBa BHIOOPOUYHOM KOBapHaIUH.

11. JIuneitnpii ko3 dunuent xoppensuuu. CBoicTBa TUHEHHOT0 KOA(PQHUIMEHTa KOPPEISIIUH.
Turbl Koppensuui.

12. OcHOBHbIE IPUYUHBI CYIIECTBOBAHUS CIIy4allHOTO YJICHA.

13. Perpeccust o MeToAay HaMMEHBIIUX KBAaIPaTOB (0OIIKE 3aMEeUaHus).
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14. BbIBoA BbIpaKeHHH I TapamMeTpoB a, b nuHe#HON mapHOW perpeccHu MO METOIy
HAaUMEHBIINX KBAPaTOB.

15. MaTepnperaiius JUHEMHOTO YpaBHEHUS PETPECCUM.

16. OieHka 3HAYMMOCTH MapamMeTPOB JIMHEHHOW PErpecCMd W KOPPEISUUM: JIMHEHHBIN
Kod(hpurmeHT Koppenanun, KodGPUImeHT AeTepMUHALINK, CpeTHUN KoddduimeHT a5mactuayHocTH. CBs3b
C mapameTpom perpeccuu b.

17. t-xpurepuii CTblOIEHTAa OLICHKM CYILECTBEHHOCTH IIapaMETpOB JIMHEHHOW perpeccuu u
KOPPEJISALIH.

18. AHanu3 nucnepcuil AJist OLIEHKHU CTENIEHU 3HAYMMOCTH YPaBHEHUS JIMHEHMHON perpeccum.

19. CranpaptHas ommOka, (axkruyeckoe 3HaueHue t-kpurepus CThIOJCHTA, IOBEPUTEIbHBIN
UHTEpBAJ I KO PHUIIMEHTa TMHEHHOI perpeccuu b.

20. CrannmaptHas ommOKa, ¢akTuueckoe 3HadeHHe U-kputTepusi CThIOJICHTA, JOBEPHUTEIbHBIN
MHTEpBAJ A1 CBOOOAHOTO KodddullneHTa TMHEHHON perpeccuu a.

21. CrangaptHas ommuOka, (pakruueckoe 3HaueHue t-kpurepust CtpiofgeHTa A KodpuImenTa
JIMHEWHOMN KOPPEIALUN.

22. HTepBaibHbIi U TOYEUHBIN TPOTHO3bI HA OCHOBE JJUHEHHOT'O YPABHEHUS PETPECCUHU.

23. CpenHsisi OTHOCUTEINIbHAS OITMOKA arlMpOKCUMAIIHH.

Bonpocui k 3x3ameny no oucyuniune « IKOHOMEeMpPUKa»

1. Onpenenenne skoHOMETpUKU. OCHOBHBIE 3Tallbl dKOHOMETPUUECKOTO UCCIEA0BAHMUS.

2. llenu u 3a1a41 S5KOHOMETPUUECKOIO MOJIETTUPOBaHUs (Ha IPUMEDE).

3. OmnpeneneHre SdKOHOMETPUUECKONH MOAEIHU. THUIIBI IEPEMEHHBIX B SKOHOMETPUYECKUX MOJEIISX.
OCHOBHBIE THITBI BHIOOPOYHBIX JTAHHBIX.

4. Onpenenenue s3KoHOMeTpuueckon Mmozenu. Kiaccudukammsi 53KOHOMETPUIECKUX MOJIETIEH.

5. Beibop Bu1a MaTeMaTHUECKON (PYHKIIHH.

6. CiydaliHble BEJIMYMHBI M HUX UHUCIIOBBIE XApPAaKTEPUCTUKH: MAaTEMATHUUYECKOE OXKUIAHME,
JUcHepcusi, CpeHee KBaApaTUIeCKoe OTKIOHEHHE.

7. BpiOopouHas cpenHsia. BpiOopounas aucnepcusi (Bapuanusi). CraHIapTHOE OTKJIOHEHUE.
Bri6opounas koBapuanus. Kosdunuent nuneitnoit koppensunu. KosgpuumeHnT nerepmMuHanug.

8. Bribopounas cpeanss. CBoiicTBa BBIOOPOYHOM CpeHEH.

9. Beibopounast nucnepcus (Bapuauus). CBoicTBa nucnepcuu (Bapualun).

10. BriGopounas koBapuanus. CBoiicTBa BHIOOPOYHON KOBapHAIIUH.

11. JIuneitnpii ko3 dunment xoppensiuuu. CBoicTBa TUHEHHOT0 KOA(PPHUIMEHTa KOPPEISIUH.
Tunel kKoppensuuin.

12. OcHOBHbIE IPUYHHBI CYIIECTBOBAHHUS CIIYyYalfHOTO YJIeHa.

13. Perpeccust o MeToay HauMEHbBIIINUX KBAaJpaToB (001IMEe 3aMeUYaHMts).
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14. BbIBoA BbIpaKeHHH I TapamMeTpoB a, b nuHe#HON mapHOW perpeccHu MO METOIy
HAaUMEHBIINX KBAPaTOB.

15. MaTepnperaiius JUHEMHOTO YpaBHEHUS PETPECCUM.

16. OieHka 3HAYMMOCTH MapaMETPOB JIMHEWHOW PpErpeccCud W KOpPEIsUHUM: JIMHEHHBIN
Kod(puimeHT Koppeasauun, KodGPUIMeHT AeTepMUHAIINH, CpeTHUN KodduimeHT amactuaaocT. CBs3b
C mapameTpom perpeccuu b.

17. t-xpurepuii CTblOIEHTAa OLICHKM CYILECTBEHHOCTH IIapaMETpOB JIMHEHHOW perpeccuu u
KOPPEJISLHH.

18. AHanu3 nucnepcuit 1Jisi OLICHKHU CTENEHU 3HAYMMOCTH YPaBHEHUS JIMHEHHOMN perpeccum.

19. CranpaptHas ommOka, (axkruyeckoe 3HaueHue t-kpurepus CThIOJCHTA, IOBEPUTEIbHBIN
UHTEpBAJ I KO PHUIIMEHTa TMHEHHOI perpeccuu b.

20. CrannmaptHas ommOKa, (akTuueckoe 3HaueHHe U-kputepusi CThIOJICHTA, JOBEPHUTEIbHBIN
MHTEpBAJ AJis1 CBOOOAHOTO KO3 duUIlMeHTa TUHEHHON perpeccuu a.

21. CrangaptHas ommuOka, (pakruueckoe 3HaueHue t-kpurepust CtpiofgeHTa A KodpuImenTa
JIMHEWHOMN KOPPEIALUN.

22. lHTepBanIbHbIi U TOYEUHBIN TPOTHO3bI HA OCHOBE JIMHEWHOI'O YPABHEHUS PETPECCUMN.

23. CpenHsist OTHOCUTEINIbHAS OITUOKA aIlPOKCHMAIIHH.

24. ABrokoppensinus octatkoB. Kpurepwuii lapouna-Yorcona.

25. Mopenu TUHEHHOM perpeccuu ¢ reTePOCKETACTUIHOCTHIO (00IIIHe 3aMeYaHms).

26. I'erepockeacTHUHOCTb. MeTobl OOHAPYKEHUS IeTepOCKEaCTUYHOCTH: BU3YaJIbHBIA METOA
U TECT PaHroBou Koppemsanuu CnupMeHa.

27. I'erepockenacTiyHOCTh. MeTOIbI OOHAPYKEHUSI TeTepocKeqacCTUHIHOCTH: TecT [onbadensaa-
KBanpara u tect Yaiira.

28. MeTtoabl ycTpaHEHHsI TETEPOCKEAACTUYHOCTH.

29. HenuneitHas napHas perpeccusi. Kiaccel HENMHEWHBIX perpeccuii. Merox HauMEHbIINX
KBa/IpaToOB JUIsl OLICHKU ITapaMeTPOB HEJIMHEWHOM perpeccum.

30. [IpumeHeHnEe B YKOHOMUKE HETMHEWHBIX MOJICIICH.

31. KoapuuueHT 3:1acTUIHOCTH A7 TUHEHHOM M HETMHEWHBIX perpeccuil.

32. O6006meHHbIN MeTo HanMeHbIuX kBaapaToB (OMHK). Ceoiictea OMHK-o11eHOK.

33. CranroHapHbIi BpeMEHHOH ps/: HIeHTU(UKALKS, XapaKTePUCTHKA, O0LI1e 3aMeUaHusl.

34. HecranmoHapHsblii BpeMEHHOMU Psi/i: MASHTH(PUKAIS, XapaKTepUCTHKA, O0IIHNe 3aMeYaHUsl.

35. BpeMeHnHbIe psabl. OCHOBHBIE 2JIEMEHTHI M CTPYKTYPa BPEMEHHOTO psija.

36. ABTOKOppESIIMs YPOBHENH BPEMEHHOT'O psijia U BBIABICHHUE €TI0 CTPYKTYPHI.

37. MoaenupoBaHHie TEHACHIIUA BPEMEHHOTO psijia.

38. MonenupoBaHue CE30HHBIX U ITUKINYECKUX KOJICOaHMH.
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39. Knaccuueckas nuHelHas MOJEIb MHOXXECTBEHHON PErPECCHUM.

40. MHoxecTtBeHHas perpeccusi. DakTopbl, BKIOYaEMble BO MHO)KECTBEHHYIO PETPECCHUIO.

41. Ouenka napaMeTpoB JIMHENHON MHOXKecTBeHHOU perpeccun MHK.

42. KoadpouuueHT nerepMUHALUA U CKOPPEKTUPOBAHHBIM KOd(D(PUIIMEHT AeTepMUHALMKU B
MOJIEJIM MHOKE€CTBEHHOM JIMHEHOM perpeccun. Mx cBoicTBa.

43. [IpoBepka 3HAYMMOCTH ypaBHEHMsS] MHO>KECTBEHHOW JMHEHHOU perpeccuu. JloBepuUTelbHbBIC
MHTEPBAJIbI KOA(PGHUIIMEHTOB U MPOTHO3UPYEMBIX 3HAYCHUN JIMHEHHON MHOKECTBEHHOM PETPECCHH.

44. ®UKTUBHbBIC IEPEMEHHBIE B PErPECCUOHHOM aHAIIU3E.

45. IlonsaTrne cucTeMbl OJTHOBPEMEHHBIX YpaBHEHUM WX Kiaccudukarus. OOmmuil BUI CHCTEMbI
JIMHEWHBIX OJHOBPEMEHHBIX YPAaBHCHUM.

46. Cucrembl JTUHEWHBIX OJIHOBPEMEHHBIX YPABHEHHI: TOHSATHS SHJIOTCHHBIX, HK30TCHHBIX W
npeaonpeaeneHHbix ypaBuennil. HesozmoxxHocts npumenennss MHK.

47. CucreMbl TUHEHHBIX OJHOBPEMEHHBIX YPaBHEHMIA: TPOOIEMbI HACHTUDUIIUPYEMOCTH.

48. JIByxmiaroBpid ME€TOJ] HAUMEHBIIUX KBAJIPATOB JJIs OLEHKH MapaMeTPOB CHUCTEMBbI JIMHEHHBIX
OJIHOBPEMEHHBIX YPaBHEHUH.

49. KocBeHHBII METOJI HaWMMEHBIINX KBaJAPaTOB ISl OLIEHKHU [apaMeTPOB CHCTEMBI JIMHEHHBIX

OJIHOBPCMCHHBIX ypaBHeHHﬁ.
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