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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
JTUCITUIIIIMHA OCBAaWBAaeTCs B 5 ceMmecTpe, IO 3a04HOM (Gopme OOydeHHs] JTUCIUTIIIMHA
ocBauBaeTcs Ha 3 Kypce, o01ias TpyI0eMKOCTb AUCIUILIMHBI B 3a4ETHBIX €AMHUIIAX COCTABISET
180 wacos (5 3ET).

ITIo ouno#t Qopme 0OyueHHsS KOIMYECTBO aKaJEMHUYECKHUX YacOB, BBIJICICHHBIX Ha
KOHTaKTHYIO paboTy ¢ mpernojaBatesieM (1Mo BuAaM y4eOHBIX 3aHATHI) — 64 yaca (exiuil — 32
4acoB, MPAKTHUECKUX 3aHATHHA — 32 yaca) U Ha CaMOCTOATENbHYIO paboTy oOyuarommxcs —78
YacoB.

ITo 3aouynoit opme 0OydeHHS KOIMYECTBO AKaJAEMUYECKHX YacoB, BBIICJICHHBIX Ha
KOHTaKTHYIO pa0oTy C mpernojaBartesneM (1o BujaM y4eOHbIX 3aHsaTHi) — 50 yacoB (jekuuit - 24
9acoB, MPAKTUYECKUX 3aHITHIA — 24 9acoB), HA CAMOCTOATENbHYI0 paboTy oOydaromuxcs — 126
4acoB, Ha KOHTPOJIb — 4 yaca.

dopMa NMPOMEKYTOUHON aTTECTAllMd B COOTBETCTBUHM C YYEOHBIM IUIAHOM — 3ayeT C
OLICHKOM.

Ha npaktuueckyiro HOATOTOBKY OOydarOUIMXCsS BBIAETICHO 6 4acoB MO O4YHOH (opme
oOyueHus.

OcBoeHue JUCHUIUIMHBI ~ ONMHpAaeTcs HAa MHUHMMAIbHO HEOOXOAMMBIM  00BEM
TEOPETUYECKUX 3HAHUI B o0nacTh ()MHAHCOBOIO aHAIW3a, a TaKKe Ha MPUOOPETEHHBIE paHee
YMEHUS U HaBBIKH, CBS3aHHBIE C (PMHAHCOBO-3KOHOMHUYECKMMHU pacyeTaMy U HUCIOJIb30BAHUEM
MIPOrPaMMHBIX CPEICTB OOIIETO U MPO(HECCHOHATLHOTO Ha3HAYEHUSI.

Jucuumnuza peanusyercs nocie usydeHus aucuuiuimH b1.0.01 «Martemarnueckuit
aHanu3», 51.0.02 «Anrebpa», 51.B.03.01 «Oxonomuueckas uandopmaruka», 51.0.03 «Teopus
BepositHocTe» U b1.0.01 «MaTemaTuyeckas CTaTUCTUKAY.

3.ConepikaHue U CTPYKTYpa AUCHUIIIMHBI

3.1. CTpyKTypa AUCHUNIHHBI

Ounasn ¢popma 0d6yuenusn

HaumenoBanue Tem (pa3jeJioB), O0beM THCHUILIMHBI (MOAYJIs1), Yac. Dopma
KonrakTHas pa6ota P
(6 4 TEKYIero
Ne n/m o0yvaromuxes ¢
(0] KOHTPOJIsI
Bcero npenoaaBaTe/ieM .
. ycneBaeMocTu®,
10 BUAAM Y4eOHBIX 3aHATHI 1D OMEsAYTOTHOI
JU, | JIP/ | I3/ | KCP POMEayTORHY
aTTecTaluM

JA0T | 10T | JOT*

7 ceMectp

DKOHOMETpHUKA 1 €€ CBSI3b C
9KOHOMHYECKOU Teopueil. Merto-
Tema 1 JIOJIOTHSI 9KOHOMETPHUYECKOTO 12 4 2 6 Kon
uccienoBanus. Tumel
SKOHOMHUYECKUX JAHHBIX

Mogens napHOH JIMHEHHOM
perpeccun. MeTol HAUMEHbBIINX 16 4 4 8 K, Kon
KBaJ[paTOB.

Teopema ["'aycca-MapkoBa

Tema 2

Tema 3 [IpoBepka rumnore3 B MOJIEIH
MapHOM JIMHEWHOU perpeccum.
Br16op K, Koxn




«Hawty4mei» moxenu. Hapyme- 16 4 4 8
HUEC IPEATIOCBIIIOK TCOPEMBI
l'aycca-Mapkoga.

Perpeccus 6e3 cBOOOAHOTO WiIeHA

Moies1b MHOXKECTBEHHOMU JIH-
HEMHOI perpeccuu.

MHK. Teopema ["aycca- Map-
koBa. [IpoBepka BhINONTHEHHS 16 4 4 8 K, Kon
CTaHIAPTHBIX MPEATIOI0KEHUI
00

OIIMOKAX B JIMHEHHOM

MOJENN HAOIIOAEHUIH

Tema 4

[IpoBepka rumnoTe3 U CTaTUCTU-
YeCKHE BLIBOJBI B MOJIETH 16 4 4 8 K, Kon
MHO>XE€CTBEHHOM

JIMHENHOHU perpeccuu

Tema 5

Henunelinsie 14 2 2 10 K, Kon
pETrpECCHOHHBIC MOACITH

Tema 6

OrieHKa uccieI0BaHul, OCHO- K, Kon
Tema 7 BaHHBIX Ha 20 4 6 10
MHOYECTBEHHOW perpeccuu

CranuoHapHble BpeMEHHBIE 18 4 4 10 K, Kon

Tema 8 psanbl, Monenn ARMA

HecraunoHapHble BpEMEHHbIE
psiabl. UneHTruKaIys cranio-
Tema 9 HApHBIX U 14 4 2 10 K, Kon
HECTAlMOHAPHEIX PAIOB B paM-
kax mozeneii ARIMA

Koncynpramus 2

ITpomexyToyHas aTTecTanus 30

Bcero: 180 32 32 78

Ilpumeuanue:
* ghopmul 3a0anuti mexkywjeco KOHmMpoJs ycnesaemocmu: KOHmpoJvHble pabomsi (K),
, , KO 71 ,
onpoc (0), mecmuposanue (T), konnokeuym (Kon) u 6uoet yuebnvix 3aoanuii: scce (3), pecpepam

(P), ooknao (/)

** hopmbl npomesicymounon ammecmayuu. sx3amen (9x3), 3auem (3), 3auem ¢ oyeHKou
(30).

Ouno-3aounasn popma oodyuenusn

HaumeHoBaHue TeM (pa3eJioB), O06beM THCHUTLIMHBI (MOAYJIsl), Yac. Dopma
KonrakTHas pa6ota P
Cp TeKYLIero
Ne n/n o0y4aromuxcs ¢ o KORTDOMSE
Bcero npenoaaBaTesemM p "
110 B 5 . ycneBaeMocTH®,
JAaM YYCOHBIX 3aHATHH ﬂpOMe)KyTO'{HOﬁ
J/, JIP/ | I3/ | KCP aTTecTAIMI®
JAOT | 0T | AOT*
DKOHOMETPHKA U €€ CBSI3b C
SKOHOMHUYECKOU TEOPUEH.
Mertonoorus 3JKOHOMETPH- Kon
Tema 1 a P 18 |2 2 14
YECKOI'0O uCCJIea0BaHMsI.
Tunsr
OKOHOMHWYECCKNX OAaHHBIX
Tema2 | Mozens napHoi TUHEHHON
perpeccun. Merona 18 5 2 14 K Kon




HaUMMCHBIINX KBAaApPaToOB.
Teopema ["'aycca-MapkoBa

[TpoBepka rumoTes B MOJETH
MapHOM JIMHENHON perpeccuu.
Br16op “nHawmrydrneir” Moienm.
Tema 3 | Hapymenue npeanocbuiok 20 2 4 14
Teopemsl ['aycca-Mapkosa.
Perpeccus 6e3 cBoOOAHOTO
wieHa

K, Kon

Mopensr MHOKECTBEHHOMU JIU-
HeitHo# perpeccun. MHK. Teo-
pema I"aycca-Mapkosa.

Tema 4 | TIpoBepka BBIMOTHEHHS 22 4 4 14 K, Kon
CTaHJIAPTHBIX NPETIOI0KCHUN
00 omuOKax B JIMHEHHON
MOJIeTH HaOIIoAeHUN

ITpoBepka rumnotes u cra-
TUCTUYECKUE BBIBOJIBI B
MOJIEJI MHO>KECTBEHHON
JINHEWMHOW perpeccuu

K, Kon

Tema 5 20 2 4 14

Henuneitnslie perpecCUOHHbIE
MOJEIU

Tema 6 18 2 2 14 K, Kon

Or1eHKa McCaeI0BaHUH, OCHO-
Tema 7 BaHHBIX Ha MHOKECTBEHHOM 22 4 4 14
perpeccuu

K, Kon

CTaI_[I/IOHapHLIe BPCMCHHBIC

Tema 8 panbl, Monenu ARMA

20 4 2 14 K, Kon

HecTaunonapHsie BpeMeHHBIE
psinel. Unentudukanus cra-
Tema 9 | MOHAPHBIX M HECTAIIMOHAP- 16 2 - 14
HBIX PSAJIOB B paMKax MoJienen
ARIMA

K, Kon

Koncynpranus 2

ITpoMeKyTOYHAs aTTECTALHS 4 30

Bcero: 180 24 24 126

Ipumeuanue:

* hopmbl 3a0anuii mexkywe2o KOHMPOIs yCnesaemocmu: KoOHmponvhvle pabomoul (KP),
onpoc (0), mecmuposarnue (T), ketic (K), cumyayuonnas 3aoaua (C3) u 6uodvl yuebHvix 3a0aHuUlL:
acce (3), pechepam (P), oucnym (/)

** dhopmvl npomescymounoti ammecmayuu: dxk3amen (Ox3), sauem (3), 3auem ¢ OYeHKOuU

(30).
3.2 Conepxxanue IMCUMILIUHBI (MOTYJIsA)

Tema 1. JxoHOMeTpPHKA U ee CBA3b ¢ IKOHOMHUYECKOI Teopueil. Metonosorus
IKOHOMETPHUYECKOro uccjieq0BaHusA. THIIbI IKOHOMUYECKHX JAHHBIX.
DKOHOMETpHUKA U €€ CBsI3b C YKOHOMHUYECKOW Teopueil. Ha kakue BOMpOCHI MO3BOJIAIOT
OTBETUTh HKOHOMETpPHUYECKHE MeToAbl. Mogenu CB3M ©  MOAENU  HaAOIIOJEHUI;
SKOHOMETpHUYECKasi MOJeNib, MOJ00paHHas Mojenb. Tunbl JAaHHBIX W Mojenei. McTouHuku
CTATUCTHUYECKUX JAHHBIX.

Tema 2. Mogear mnapHoii JuHeiiHOW perpeccun. Meronq HamMeHbIIHX
kBajaparoB. Teopema I'aycca-MapkoBa.




Teopetnueckas u BbIOOpOuHast perpeccusi.  MHTepnperanus

CIy4yallHOrO 4ieHa. JINHEMHOCTh perpeccuu mo MEepPEMEHHBIM M Napamerpam. Mertox
HaumeHnbux kBaapaToB (MHK). Ceoiictea MHK onenokx napamerpoB Moxenu. I'eomerpus
MHK. IlpeanosioxeHuss MeToJa HaMMEHBIIMX KBaapaToB H Teopema [‘aycca-Mapkosa.
Bri6opounoe pacnpenenenrne MHK oneHku.

Tema 3. IlpoBepka rumore3 B MOJeJIM NapHOH JIMHEHHOH perpeccuu. Buidop
“namayymien” monenu. Hapymenue npeanocsuiok teopemsl I'aycca-Mapkosa. Perpeccust
0e3 ¢cB00OAHOrO YiIeHa.

[IpoBepka CTaTUCTUYECKHX THIOTE3 O KO3(PUIMEHTaX PEerpeccuu M JOBEpUTEIIbHBIC
UHTEepBaNbl. J[BYCTOpOHHME U OJHOCTOPOHHME TUIOTe3bl. Perpeccuss ¢  OuHapHOM
oObsicHsAIONIeH mepeMeHHoW. Kputepun kadecTBa NpUONMKEHUS TaHHBIX MOJENBIO M HX
WCIIOJTh30BaHUe I BeIOOpa Mojaenu. Hapymenus npeamosnoxkenuii Teopemsl ['aycca-MapkoBa
(reTepocKeacCTUYHOCTh, ABTOKOPPEIUPOBAHHOCT) U UX MOCIENCTBHS. MeToasl «0ophObD €
HapylICHUsAMH TPEANoNoKeHn Teopemsl ['aycca-MapkoBa. lcnonb3oBaHue OLEHEHHON
MOJIETH JUIsl IPOTHO3UPOBAHUS.

Tema 4. Moaeab MHokecTBeHHOH JuHeiiHoN perpeccun. MHK. Teopema I'aycca-
MapkoBa. IIpoBepka BbINOJHEHHSI CTAHAAPTHBIX NPeANoJIO:KeHUuii 00 omudkax B
JMHEWHON MOJIeNT HaOJII0ICHUH.

CmenieHne u3-3a MNPOIMYILIEHHOW NepeMeHHOW. Mojenb MHOKECTBEHHOM JMHEWHOU
perpeccun. OlLieHKa HauMMEHbIIMX KBaapaToB. [lpeamonoxkeHuss MeToga HAMMEHBIIUX
KBaJ[paTOB ISl MOJIEJIM MHOKECTBEHHOW JIMHEWHOW perpeccur um Teopema ['aycca-Mapkoa
IIpoBepka BbimonHeHus npeanonoxxennd MHK. Hapymenuss npeamnonoxeHuil Teopembl
["aycca-MapkoBa (reTepockeaacTUYHOCTh, MYJIbTUKOJITIMHEAPHOCTh, aBTOKOPPETNPOBAHHOCTb),
UX TOCIEACTBUS U METOJbl «O0pbOB» ¢ HUMH. KpuTepuu kadecTBa NMpPUOIMKEHUS JaHHBIX
MO/IETIbI0 MHOYKECTBEHHOW JIMHEHHOM perpeccuu 1 UX UCIOIb30BaHHUE JIsl BBIOOpa MOJIEIH.

Tema 5. IIpoBepka runore3 U CTATUCTUYECKHE BHIBOAbI B MO €I MHOKeCTBEHHOM
JIMHEHHOM perpeccuu
[TpoBepka runoTe3 u 10BEpUTEIbHBIE HHTEPBAJIBI U1 0HOTO Koddduirenta. [Iposepka
COBMECTHBIX TUIOTE3. TecTupoBaHue OrpaHUUEHUs, BKIIIOYAIOIIEr0 HECKOIBKO KO3 PHUIIMEHTOB
Mozenu. TectupoBaHue crienruKai MOAEIN MHOKECTBEHHON JTMHEHHOM perpeccuu.

Tema 6. HetuHelinble perpecCHOHHbIE MO/,

OOmast crpareruss MoJenupoBaHMs (YHKIMHM HENUWHEWHOW perpeccun. Buns
HenmuHeHocTu. [lapHas HenuHelHast perpeccus. BzaumopelcTBue Mexay HE3aBUCUMBIMU
[IEPEMEHHBIMHU.

Tema 7. Onenka uccie10BaHUI, 0CHOBAHHBIX HAa MHO’KeCTBEHHOM perpeccuu.

BHyTpeHHsis u BHemHsAs OOOCHOBAaHHOCTH ucciefoBaHus. CMemieHne u3-3a
NPOMYIICHHBIX TEPEeMEHHBIX, CMEIIEHHEe M3-3a OIIMOOK H3MEpEeHUs  OOBICHAIOUINX
MIEPEMEHHBIX, OTCYTCTBYIOIIME JaHHbIE, CMEIIEHUE U3-3a 0TOOpa HaONI0/IeHNH, HelpaBUIbHAS
cneuuukanus (QyHKIUOHAIBHOM (opMBI perpeccu. B3anMHOe BIMSHUE TE€PEMEHHBIX.
Cucrembl OJTHOBpPEMEHHBIX ypaBHeHMH. CTpyKTypHas M IpHBeAEHHAas (OpMbl. DK30TCHHBIE,
SHJIOTEHHbIE, IPeAONpeeTICHHbIE IepeMeHHble. MeHTupUIupyeMOoCTh OTACNbHBIX ypaBHEHUN
CTpyKTypHOU (opMbl. OIleHUBAaHHWE CHUCTEMBI OJIHOBPEMEHHBIX ypaBHEHWW. BHyTpeHHSs U
BHEIIIHAS 000CHOBAaHHOCTH MPHU MPOTHO3UPOBAHMUU 1O MoJenu perpeccuu. [loHsTue o merone
MHCTPYMEHTAJIBHBIX [IEPEMEHHBIX.

Tema 8. Ctaunonapubie BpeMeHHble psaabl, Moaean ARMA.



Bpemennoii pan. Croxactudeckuil ciaydailHblii npouecc. CTranoHapHbIE BPEMEHHBIE
PAABL.

ABTokoppensauuonHas ¢pyHkuus. bensiii mrym. [IpoBepka Ha rayccOBCKHii Oenblii HIyM.

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

WnentuduuupyemMocts, ycioBue oOpatumocTH. JIuHeiHble mpouecchl. PasnoskeHue
Bonbna. IlpuMeps! cTallMOHApHBIX BPEMEHHBIX PSAIOB B 9KOHOMHUKE.

[Tpoiecc AR(p), ycnoBue cranuoHapHocTu. llpencraBieHue B BHAE CKOJB3SIIETO
cpelHero 6ECKOHEYHOI 0 MopsIKa.

MA(q) — ycioBue oOpaTUMOCTH — MpPEJCTaBICHHE B BHJE IpOIEcca aBTOPErPECCHU
O6eckoneyHoro rmopsanka. HeoOparumbiii mnpoumecc MA(1). Ilpomecc aBToperpeccuw,
HAUMHAIOIIMICS B OIpEJCNCHHBII MOMEHT BPEMEHH, BBIXOJI Ha CTAOMJIBHBIN PEXKUM.
Koppenorpamma mpomniecca AR(p). VYpasaenus lOma-Yokepa. Mogemu ARMA, ycnosue
CTallMOHAPHOCTH, TNpobiema oOmmx MHOxHTened. Mogenu ARMA, yuuTsIBaronme
CE30HHOCTB.

Wnentudukanus crauroHapHoi moaenn ARMA 1mo aBTOKOPpENSIMOHOW M YacTHOU
aBTOKOppENSUUMOHHON  GyHKuusAM. TaOnuubl moBeaeHUss KoppenorpamMMm. Bsibopounas
KoppenorpaMMa. DproauuHocTs. Kpurepuu A NpoBEpKHU paBEHCTBA HYJIIO aBTOKOPPEIALUN U
4acTHBIX aBTOKoppensuuid. IIpencrasnenne n npumenenne Q-rectoB bokca-Ilnpca u JIpronra-
bokca s rpynmbl  BHIOOpOUHBIX —aBTOKOppensiuuil. Merononorus bokca-/[)xeHkuHca.
OnenuBanue craruonapuoit mozaenu AR(p). OuenmBanue crammoHapHOW Mmoaenn MA(Q).
OnenuBanue craumonapHoii ARMA(p,q). [uarnoctuka oneHeHHoM Mojenu. Beibop monenu,
OCHOBaHHBI Ha MH(QOPMAIMOHHBIX Kpurepusx. [IporHo3mpoBaHue Ha OCHOBE MOJAOOPAHHOI
MOJIEIIH.

Tema 9. HecranuonapHbie BpeMeHHbIe psaabl. UneHTH(HKAINSA CTANMOHAPHBIX U
HECTALMOHAPHBIX PAAOB B pamkax moaened ARIMA.

Hecraunonaphsie PSAIBL. IIpouecc, CTalMOHAPHBIN OTHOCHUTEIILHO
nerepMuHUpoBaHHOTO TpeHaa. Ctoxactuueckuit TpeHa. TS u DS psaasl. Monenu ARIMA.

Kputepun [uxku-®ymnepa. Pazsutne u wunoctpaums Ttecta Juxku-®Oymnepa u
pacmpeHHoro tecra Juku-dyiepa Ha HAIUYUME €IUHUYHOTO KOpHA. UyBCTBUTENBHOCTH K
HAJIMYUIO JETEPMUHUPOBAHHBIX perpeccopoB. F-cratuctuku. KBagpartuunsiii Tpena. Kpatasie
KOpHU. MHOroBapuaHTHas mpoueaypa.

Hpyrue xpurepun. Ilonsatue o Ttecre @wumnnca-lleppona. Ilonatne o Tecte
Kwiatkowski, Phillips, SchmidtandShin (KPSS, 1992) na craunonapHocTs.

[Tonsitue o recte DF-GLS, paspaborannoro B Elliott, Rothenberg, andStock (1996).

HccnenoBanue npoOieM, BO3HUKAIOMIMX NPU TECTUPOBAHMM Ha €AMHUYHBIA KOPEHb
(xputuka Henbcona u Ilnoccepa (NelsonandPlosser (1982)) TecToB Ha €IUHUYHBIN KOPEHB).
HcenenoBanue HEKOTOPBIX TECTOB HA €AMHUYHBIM KOPEHb IIPU HAIMYHUN CTPYKTYPHOIO C/IBUIA.
ITonsitue o Ttecrax lleppona m 3uBOTa-OHApIOCA HAa E€IUHUYHBIN KOPEHb NpU HAJIUYUU
CTPYKTYPHBIX CIIBUT'OB B JaHHBIX. [IOHATHE O CE30HHBIX €IMHUYHBIX KOPHSX.

4. MarepuaJbl TeKylero KOHTpoJisi ycneBaeMocTH 00y4aoImmuxcst

4.1. @opMbl M MeTOABbI TeKyUIero KOHTPOJSA YCHEBAEMOCTH O0y4YalOUIUXCA U
NMPOMEKYTOYHOM aTTecTalun

B xone peanuzanuu nucuuiiniabl b1.0.08 «9KoHOMETpHKA» UCTIONB3YIOTCS CIEAYIOIINE
MeTO/IbI TEKYIero KOHTPOJISl yCIIEBAEMOCTH 00y YarOIIUXCSI:

MeToabl TEKYLIEro KOHTPOJIA
Ne m/m HaumenoBaHue TeM (pa3jiesioB) 1 ym P
ycrneBaeMocTH
1. OKOHOMETPUKA U €€ CBsI3b C SKOHOMHUECKOU Teopueil. Metozo- Komnoksuym
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MeTtoabl TEKYHIEro KOHTPOJIsA

Ne m/m HaumenoBaHue TeM (pa3jiejioB)
ycrneBaeMocTH

JIOTHSI 3KOHOMETPUYECKOTO HCCIIeIoBaHus. THITBI
9KOHOMHYECKHX JaHHBIX

2. Monens napHO# JIMHEHHOM perpeccuy. MeTox HauMEHbIINX
KBaJ[paTOB. Konrponsnas padora KonnokBuym
Teopema ["aycca-MapkoBa

3. IIpoBepka runore3 B MOEIN NapHOU JMHENHON perpeccumu. Kontpomnsnas pabora Kommoxsuym

Bri6op “mHammyumeir” mogenu. HapymreHue mpeanocsiok Teo-
pemsl ['aycca-Mapkoga.
Perpeccus 63 cBOOOIHOTO YiicHA

4. Mopens MHOKecTBeHHOI nmuHelHoN perpeccun. MHK. Teo- Konrponsnas padora Komnoksuym
pema I'aycca-MapxoBa. [IpoBepka BbIIIOJIHEHUS] CTaHAAPTHBIX
MPEIIOTI0KEHUI 00 OIUOKax B TMHEHHON

MOJEIN HAOIIOICHIUHA

5. [IpoBepka runore3 u CTaTUCTUYECKUE BBIBOJBI B MOJAEIU Kontponsras padora Kommoxksuym
MHO>KECTBEHHOM JIMHEHHON perpeccuu

6. HenuneiiHble perpecCHOHHBIE MOAETH KonrponsHas padora KommokBuym

7. Or11eHKa UCCIIeIOBAaHHUM, OCHOBAaHHBIX HA MHOKECTBEHHOM KonrponbHas padora Komnokuym
perpeccun

8. CranuoHapHbie BpeMeHHBIe psiibl, Mogenmn ARMA KonTpoapHast padora Konmoksuym

9. Hecrammmonapusie BpeMeHHBIE psanpl. Mnertndukamnms cranmo- | KortponpHas padorta Kommoxksuym

HapHBIX M HECTALMOHAPHBIX PAA0B B pamkax Mojeneil ARIMA

4.2. TunoBbie MaTepuaJbl TEKYLIEr0 KOHTPOJISI YCIIEeBAeMOCTH 00y4al0IMXCs

IIpakTnyeckune 3aHATHS

Tema 1. «JKoHOMeTpHKA U ee CBA3b C IKOHOMHYECKON Teopueil. Metoaosorus
3KOHOMeTpH‘IECKOFO HUCCJIeJ0BaHUM. Tl/lﬂbl IKOHOMHNYECKUX JAaHHBIX)».

Bonpochl k KOJIJIOKBHYMY:

1. DKOHOMETPHKA U €€ CBSI3b C IKOHOMUYECKON TEOPHUEH.

2. Ha xakue BOIpochl MO3BOJISIIOT OTBETUTh SKOHOMETpHUUECKHE MeTobl. 3. Moenu
CBSI3U M MOJIEITIM HAOJIOJICHUH.

4. DKOHOMETpUYECKast MOJIENb, MOJ00paHHast MOACIb. 5. TUIIBI JaHHBIX U MOJICIICH.

5. M cTOYHNKN CTaTUCTUYECKUX JTAHHBIX.

Tema 2. «Mopeab napHou JuHelHHOH perpeccur. MeToJ HAaMMEHbIIUX KBA/PaToB.
Teopema I'aycca-MapkoBay.

BapuaHT 3a1aHiSl KOHTPOJIbHOI pPadoThI:
l'omoBble noXogHOCTH akUMM KOMMaHui 4 W B , mpuHamIeKalux OAHOW OTpaciu
IIPUBENIEHEI B Tabauue.

A -2,32 25,6 4,23 17,13 10,18 13,77 10,25 11,85

B -5,27 16,76 0,06 4,95 (7,48 0,24 5,54

[Toctpouts MoOZENb MNAPHOM JIMHEWHOM  pPErpeccuy, IO3BOJAIOILYI0  OLICHUTH
3HAUCHHSI TOJIOBBIX JOXOJHOCTECH aKIMi KoMmmaHuu A 1o 3HAYCHHUSIM TOJOBBIX JIOXOIHOCTEH
aKUUi KoMITauuu B .

Bonpocsl Kk  koJuiokBuymy: 1.Teopernueckas M BBIOOpOYHas  perpeccus.
2.MHTepnpeTanus cily4ailHOro 4jieHa.

3.JIuHeHHOCTh perpeccMM IO NEepeMEHHbIM M napamerpam. 4.MeTox HaMMEHbIIUX
kBazaparoB (MHK).
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5. Croiictea MHK ouenok napamerpos mozaenu.l'eomerpus MHK.
6. [Tpeanonoxxennst MHK u teopema ["aycca-MapkoBa. 8. Beibopounoe pacrpese-
nenne MHK onenkn.

Tema 3. «IIpoBepka rumores B MoOAeIH NAapPHOH JHMHEHHOH perpeccuu. Bpidop
“Hamnyumien” wmoaeau. Hapymenue mnpeanocsuiok Teopembl ['aycca-Mapkosa.
Perpeccust 6e3 cBOOOAHOTO YIEHA).

BapuaHT 3a1aHMs KOHTPOJIbHOH PadoThI:
W3yvaercs 3aBUCHMOCTb KOJMYECTBO TOBAapOB, MPOU3BEIEHHBIX C JEPEKTOM y, OT
o0bema CBEpXypouHbIX 4acoB (x) o 10 ogHopoaHbIM 3aBogaM 3a 201x rox.
x (1,6 |19 (2,5 |29 3,2 3,7 3.9 4,1 4.8 4,9

y |84 193 199 10,2 |10,7 (11,2 |11,6 |[12,4 13,6 |14,6

Heo0xoxnmo:
1. PaccuuraTh napaMeTpsl NapHOH JIMHEHHON PETPECCUH.
2. Omnpenenuts K03 HUINEHTHI KOPPEISALUHN U TeTePMUHAIIUH.

3. OueHUTh MOJCIb YEpe3 CPEAHIOK OMHKOKY ammpokcumanud A u F-kpurepwuii
Qurepa.
4. OrmnpenenuTb CTAaTUCTHUECKYIO 3HAYUMOCTD [1apaMETPOB PErPECCUU U KOPPEISIUH.

Bonpochl Kk KOJIJIOKBHYMY:
1. TIpoBepka CTAaTHCTUYECKUX THIIOTE3 O KOA(D(PHUIIMEHTAX PErpecCur M JOBEPUTEIHHBIC
MHTEPBaJIbL.
2. JIBycTOpOHHUE U OHOCTOPOHHUE TUIIOTE3HI.
3 Perpeccus ¢ OuHapHON OOBSICHSIONMIEH ITEPEMEHHOM.
4 Kpurepun xadyecTBa MPUOIMKCHHS JAHHBIX MOJIEIBIO U UX MCIIOIH30BAHKE JJISl BBI-
O6opa moeny.
5 Hapyuwenus MPEAITOJIOKEHHUIN TEOPEMBI l'aycca-MapkoBa (rere-
POCKEIaCTUYHOCTh, ABTOKOPPEIMPOBAHHOCTh) U UX MOCIEICTBUS.
6 MeToasl «60pHOBI) C HAPYIICHUSIMU TIPEON0KEHUH TeopeMbl [ aycca-MapkoBa.
7. Hcnonbp30BaHue OLIEHEHHOM MOJENH AJI MPOrHO3UPOBAHHSL.

Tema 4. «Mopgesabp MHOkecTBeHHOI JuHeilHOH perpeccun. MHK. Teopema I'aycca-
MapkoBa. I[lpoBepka BBINOJHEHUS] CTAHAAPTHBIX MNPEANOJIOKEHU 00 omudkax B
JUHEHHOW MOoJeJIM HAOJIIONeHu .

BapuanTsbl 3a1aHisI KOHTPOJIbHOM PadoThI:

Nmerorcss nannbie 1mo 20 CeIbCKOXO3SMCTBEHHBIM pailioHamM: Y — YpOKalHOCTb
3€pHOBBIX KyJbTYD (11/Ta);

X1 — 4KcI0 KOJECHBIX TPAKTOPOB (IpuBeAEHHOMN MoltHocTH) Ha 100 ra;

X2 — gucio 3epHOyO0opouHbIX KoMOaitHOB Ha 100 ra;

X3 — uucno opynuii moBepxHOoCcTHONH 00paboTku mouBsl Ha 100 ra; X4 — KOJIWYECTBO
ya00peHuit, pacXoayeMbIX Ha reKTap;

X5 — KOIMYECTBO XMMHYECKMX CPEICTB O30pOBICHHUS PACTEHUN, PACXOLyEeMbIX Ha
reKTap.

[IpoBecTn momaroBblii perpeCCUOHHBIM aHAIU3 YPOKAUHOCTU Y HA OCHOBE MCXOJHBIX
JTAHHBIX.

Boruncnute onpenenurens matpuiel XTX. HaittuMHK  onenku koagduimeHnTon
perpeccuu.
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HccenenoBaTh OJIy4EHHYIO MOJEIIb HA MYJIBTUKOJIZIMHEAPHOCTD.
[Ipu BeIsIBIeHHH 3¢ (deKTa MyIbTHUKOUIMHEAPHOCTH TIOCTPOUTH U OLEHUTH HOBOE
ypaBHeHue perpeccuu. MHTepnpeTupoBaTh OKOHYATENIBHBIEC PE3YJIbTATHI.

Bonpochl kK KOJLIIOKBHYMY:

1. CMemenne u3-3a MponyumeHHON NePEMEHHOM.

2. Mopenb MHOKECTBEHHOW JIMHEHHOM perpeccui.

3. OneHKka HaMMEHBIIUX KBaJpaToB.

4. TlpeanonoxeHus: METOJa HAMMEHbBIIMX KBaApaTOB [UIsl MOJEIN MHOKECTBEHHOM
JIMHEWHOU perpeccun u Teopema ['aycca-MapkoBa

5. IlpoBepka BeinoiaHeHUs npeanonoxennii MHK.
I'erepocke1acTUYHOCT.
MynbTHKOJITTMHEAPHOCTb.
ABTOKOPPEIUPOBAHHOCTD.
Kpurepun kadectBa npuOIMKEHUS TaHHBIX MOJIENIBIO PETPECCUH.

A S

Tema S. «lIpoBepka rHmoTe3 M CTATHCTHYECKHE BbIBOABI B MOJeJH
MHO’KeCTBEHHOH JTUHEHHON perpeccumn».

BapuaHT 3a1aHiSl KOHTPOJIbHOI padoThI:

1.UccnenoBaTteny, mpoaHaIU3UpoBaB jAeaTeNbHOCTh 10 dupm, nmomyuunu cienyromue
JaHHBIE 3aBHUCHMOCTH O0beMa BBIMyCKa MpoAyKuuu () OT KoimyecTBa padboumx (X;) u
CTOMMOCTH OCHOBHBIX (hOHTOB(THIC. PYO.) (X2).

y X X2 y2 x12 x22 VX YV XaX1X2
Cymma 74 46,6 158 564 P227,18 2638 3573 1182743,8
Tpebyemcs:

Onpenenuts napHble KO3PPUIMEHTH! Koppensuun. Crenarb BHIBOI.

[TocTpouTh ypaBHEHHE MHOXKECTBEHHOH perpeccuu B CTaHIApTU3UPOBAHHOM MaciuTale
U B €CTECTBEHHOH popme. CrenaTh SJKOHOMUUECKHUH BBIBOJ.

Onpenenutb  CKOPPEKTUPOBAHHBIH M HECKOPPEKTUPOBAHHOH KO3 (UIMEHT
MHO>KECTBEHHBIN Koppemsaiuuu. CaenaTb BbIBO.

Onpenenurs CTaTUCTUYECKYHO 3HAUYMMOCTb YPAaBHEHUS C IOMOUIbI [F-KpUTEPHS.
Cnenate BbIBOA. OmpenenuTh IEI€CO00pa3HOCTh BKIIOUEHHS ¢dakTopa X, mocie X, U
CTaTHCTHYECKYIO 3HAYMMOCTh mapamerpa b;.

Haiitu gactabie k03 puumenTs! amactuanocTy pu X; = 3,6 u X»> = 9. CaenaTh BBIBO/I.

Bonpoce! kK KO/LUIOKBHYMY:

1.IlpoBepka rumore3 M JJAOBEpUTENbHbIE MHTEPBAJbl IS OAHOTO KO3 UIMEHTA.
2.IlpoBepka COBMECTHBIX TUIIOTE3.

3. TectupoBaHue OrpaHUYEHHUs, BKIIOYAIOIIETO HECKOIBKO KOA(PGUIMEHTOB MOAEIH.
4.TectupoBaHue crielu(pHUKauy MO MHOKECTBEHHOHN JTMHEHHOM perpeccum.

Tema 6. «HesqmHeliHbIe perpeccCHOHHbIC MOJEIH.
BapuaHT 3a1aHMs KOHTPOJILHOH PadoThI:

ITo cemu teppuropusim llenTpansHoro paiiona 3a 200X r. W3BECTHBI 3HAYEHUS JBYX
MIPU3HAKOB.

Paiton Pacxonpl Ha MOKynKy CpennenneBHas 3apa-
MIPOJOBOJILCTBEHHBIX TOBAPOB B|OOTHAS MIaTa OJJHOTO pabOTHH-
obmmx pacxonax, %, y Ka, pyo., x
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Biragumupckas 0071 68,8 45,1
Koctpomckas 0011 61,2 59,0
OpiioBckast 00171 59,9 57,2
Ps3anckas o0u1. 56,7 61,8
CMmouneHckast 00JI. 55,0 58,8
TBepckas 001. 54,3 472
Spocnasckas 0071 493 55,2

TpeOyercst s XapaKTEPUCTUKH 3aBUCUMOCTH ) OT X PACCUUTATh MApaMETPhl CTCTICHHON
U II0KAa3aTEJIbHOM MOJEIEH.

Bomnpockl kK KOJLUIOKBUYMY:

1. OOmras cTparerus MOJASIUPOBAHUS (PYHKIIUN HETMHEHHON pEerpecCHH.

2. Buabl HETUHEHHOCTH.

3. IlapHas HenMHEHHas perpeccus.

4. BzaumojielicTBHE MEX1y HE3aBUCUMBIMU NIEPEMEHHBIMH.

Tema 7. «OueHKa HMCCAeI0BAHNINI, OCHOBAHHBIX HA MHOKE€CTBEHHOW perpeccum».

BapuanT 3a1aHisi KOHTPOJIbHOM pPadoOTHI:

[To umeromumcst ucxoausiM JaHHbIM X, Y, P u Q ¢ exexBapTalbHbIMH 3HAUCHUSIMHU
COCTOsIHMS pbIHKA 3a mepuoy 25 et (1 — 1-i kBaptan 1975 roga, 100 — 4-it kBaptan 2000 roma):

[IpoBepbTe Ha UACHTU(HUIUPYEMOCTh KAXKI0€ YpaBHEHHE CHCTEMBI U MOJIEIH B IEJIOM.
Omnpenenure, Kakue MepeMeHHbIE Mbl OYJEM HCIIOJIb30BaTh B KAa4eCTBE WHCTPYMEHTAIbHBIX.
Ouenure MOAEIb cripoca U npeoxenus ¢ nomoinbio JJMHK.

Cnenaiite BBIBOJBI O BIMSHUU HEIEHOBBIX (DAKTOPOB NPEUIOKEHHUS U  IEHBI
XOJIOJMJIbHUKOB HA MPEIJIOKEHUE UX HAa PBIHKE, @ TAKXKE O BIMSHUM LIEHBI U JOX0Ja HA CIIPOC HA
TOBApBHI.

Bonpochl k KOJJIOKBHYMY:

1. BHyTpeHHss 1 BHEUTHSSI 000OCHOBAaHHOCTH UCCIICIOBAHUSL.

2. CMmelieHne U3-3a NPOIMYIIEHHBIX IEPEMEHHBIX.

3. Cmemenue u3-3a omHMOOK M3MEPEHUs] OOBSICHSIOMUX MEPEMEHHBIX, OTCYTCTBYIOIIIE
JIAHHBIE.

4. Cmemienue u3-3a oT00pa HaOMIOACHUH, HepaBMIIbHAs crielpukanus QyHKIMOHAIb-
HOW (hOPMBI PErpeccuH.

5. B3anMHOe BiUsIHUE IIEPEMEHHBIX.

4. CucteMbl OTHOBPEMEHHBIX YPaBHECHUIA.

5.CtpykTypHas U npuBeJeHHAs (POPMBIL.

6. DK30Tre€HHbIE, HOT'€HHBbIE, IPEIONPEACICHHbIE IEPEMEHHBIE.

7. nenTudunmupyeMocTs OTACTbHBIX YPAaBHEHHN CTPYKTYPHOH (POPMBEL.

8.011eHMBaHUE CUCTEMbI OJTHOBPEMEHHBIX YPABHECHHI.

9.BHyTpeHHAE M BHEIIHSAS OOOCHOBAaHHOCTh NPU TPOTHO3UPOBAHHHM TI0 MOJECIH
perpeccun. 10.JToHsTHE O METOJIE MHCTPYMEHTAJIBHBIX IEPEMEHHBIX.

Tema 8. «CTanuonapubie BpeMeHHbie psijibl, Moaeau ARMAY.

BapuanT 3a1aHisi KOHTPOJIbLHOM pPadoOTHI:

I[Io uCXOOHBIM NAHHBIM MOCTPOMTE HECKOIBKO MOJEIEN C Pa3IMYHBIM KOJIUYECTBOM
naro. HMccienoBaTe psii UCXOAHBIX JAHHBIX HAa CTAlMOHAPHOCTH C IOMOIIBIO BHU3YaJIBHOI'O
tectupoBanusi psigaoB, ACF, PACF-tectoB. Ouenute mnapameTpbl MOCTPOCHHBIX MOJENEH C
nomouibto MHK u BbIOpaTh W3 Bcex Mojeneil Ty, KoTopas Haubosiee aJeKkBaTHa JaHHBIM.
WuTepripeTrnpoBaTh MOTYYSHHBIE PE3YIbTATH BELIOPAHHON MOJICITH.

BOl'[pOC])I K KOJJIOKBHUYMY:
14



Bpemennol psn.
CToXacTHYeCKHI CITydaHbIA MPOLECC.
CrannoHapHble BpEMEHHBIE PSbIL.
ABTOKOppesSIIMOHHAs QYHKITHS.
benblit mryMm.
[TpoBepka Ha rayccOBCKHM Oenbli IIyM.
MA(q). Oneparop 3anazasiBanus. MA(1).
WUnentuduunpyeMocTs, ycioBrue oOpaTUMOCTH.
9. JIuHelHbIE IPOLIECCHI.
10.Paznoxxenne Boinpna.
11.IIpumepsbl cTallnOHAPHBIX BPEMEHHBIX PSAJ0B B dKOHOMHUKE.
12.IIportecc AR(p), ycioBue cTallmOHapHOCTH.
13. IlpencraBieHue B BUJE CKOJIB3SIIETO CPEIHEr0 OECKOHEYHOT O OPSIIKA.
14. MA(q) ycrnoBue oOpaTUMOCTH NpeACTaBICHUE B BUJIE IIpollecca aBTOperpeccuu Oec-
KOHEYHOT'0 NOpsAKa.
15. HeobGpatumsiii mporiecc MA(1).
16. Ilponecc aBroperpeccuy, HAUMHAIOLIMICS B ONPEACIECHHBII MOMEHT BPEMEHH, BbI-
X0/ Ha CTaOWJIbHBIN PEKUM.
17. Koppenorpamma nporecca AR(p). 18.YpaBuenus FOna-Yokepa.
19. Monenu ARMA, ycioBue CTalfmoOHapHOCTH, IPoOIeMa 00X MHOXKHUTEIICH.
20. Monenu ARMA, yuuThIBaromue Ce30HHOCTb.
21. Unpentuduxamus cranmronapuoit Mogenun ARMA 1o aBTOKOpPESIIMOHON U 9aCTHOM
aBTOKOPPESALMOHHON (DYHKIIUAM.
22. TaOnuibl HOBEEHUSI KOPPEIOTpaMM.
23. 23.BpIOopoyHas KOpperorpaMma.
24 DproauyHOCTb.
25 Kpurepum 11 IpOBEPKHU PaBEHCTBA HYJIIO aBTOKOPPEJIALIMNA U YaCTHBIX aBTOKOppeE-
JIAIAHA.
% IlpeacraBnenne u npumenenue Q-tectoB boxca-Ilupca u Jlbtonra-bokca st
IpyNIbl BEIOOPOYHBIX aBTOKOPPEIISIIIUMA.
Mertononorusa bokca-J[>keHKHHCA.
OnenuBanue crarronapHoit moaenu AR(p).
OueHuBanue cranioHapHoi moaenu MA(Qq).
.OuenuBanue crannoHapuoit ARMA(p,q).
JInarsocTrka OLlEHEHHOU MOJICIIH.
Br160op mozenu, ocHOBaHHBIN HA HHPOPMAIIMOHHBIX KPUTEPHUSX.
[Iporuo3upoBaHue Ha OCHOBE MOAOOPAHHON MOIEIH.

IR I Y N S

BrE2s8BRY

Tema 9. «<HecranmonapHble BpeMeHHbIe psiabl. UieHTH()MKALHSA CTAlIMOHAPHBIX
U HeCTALIMOHAPHBIX PSAIOB B pamKax mojesieii ARIMA».

BapuaHT 3a1aHUs1 KOHTPOJILHOM PadOThI:
[IpoBectn mon6op ARIMA-moienu mo JaHHBIM 30J0TOBATIOTHBIX pe3epBoB Poccum
¢ 31.12.15 mo 12.10.17 u caenaTh NporHo3 Ha 8 HEAENb BIEPE]I.

Bonpochl k KOJIJIOKBHYMY:

1. HecrannonapHsie psiasbl.

2. IIpouecc, cTanMOHApHBIN OTHOCUTENBHO JIETEPMUHAPOBAHHOTO TpeHAa. 3.CToxacTu-
YECKUH TPEHL.

4. TS u DS pags1. 5.Monenn ARIMA.

6. Kpurepun uxku-®yinepa.

7. PasButme m wumoctpanua tecta Jukn-@ynnepa M pacmIMpeHHOro tecra Juku-
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@dyruiepa Ha HAIMYKE EAUHUYHOTO KOPHS.

8.  UyBCTBUTENBHOCTH K HAJTHUHUIO JETEPMUHUPOBAHHBIX perpeccopoB. 9.F-crtatuctuku.

10.KBagparnunstii TpeHa. 11.KpatHeie kopHH.

12.MHuoroBapuaHTHas npoueaypa. 13.J[pyrue kpurepun.

14. Ilonstue o tecre Guunca-Ileppona.

15. Tlonsarue o tecre Kwiatkowski, Phillips, SchmidtandShin (KPSS, 1992) na ctauuo-
HapHocTh. 16.ITonstue o Tecre DF-GLS, paspaGorannoro B Elliott, Rothenberg, andStock
(1996).

17. WccnenoBanue mnpoOiaeM, BO3HUKAIOMIMX MPU TECTUPOBAHWU HAa E€IWHUYHBIA KO-
penb (xkputuka Henmbcona m Ilnoccepa (NelsonandPlosser (1982)) TecToB Ha eIMHUYHBIN KO-
pEHB).

18. HccrnenoBaHue HEKOTOPBIX TECTOB HAa €IMHUYHBIN KOPEHb NMPU HAIUYUH CTPYKTYp-
HOTO CIIBUTA.

19. 19.I1onsatne o tecrax IleppoHa m 3uBOTa-OHApPIOCA HAa €IWHWYHBIA KOPEHb IPH
HAJIMYUU CTPYKTYPHBIX CIABUI'OB B JAHHBIX.

20.TIoHATHE O CE30HHBIX €ANHUYHBIX KOPHSX.

IkaJia oneHUBaAHUA

YcrHbIi onpoc

YpoBeHb 3HAHMN, YMEHMM M HaBBIKOB OOy4Yalollerocs IpH YCTHOM OTBETE BO
BpeMs TPOBEJACHMS TEKYILEro KOHTPOJs ompenensercs Oamtamu B auanazone 0-100 %.
KpurepusiMu onieHnBaHMs IPpU NPOBEIEHNN YCTHOT'O ONPOCa SIBIISETCS JEMOHCTPALMS OCHOBHBIX
TEOPETUYECKUX TOJOXKEHUI, B paMKaxX OCBAaMBAa€MOHl KOMIIETEHIIMHM, YMEHHE IPUMEHSATh
MOJIyYEHHbIE 3HAHHWS Ha TMPAKTHKE, OBJAJCHUE HAaBbIKAMM aHalW3a MW CHUCTEMaTH3aluu
uHpOpMaLUU B 00J1aCTH (PUHAHCOB.

Mpu oLeHMBaHUM PE3yNbTATOB YCTHOMO OMNPOCA UCMOJb3YeTcs CeyHoLan LKaa OLLEHOK:

100% - 90%  |Yuamuiicss 1eMOHCTPUPYET COBEPIICHHOE 3HAHUE OCHOBHBIX TEOPETUYECKUX IOJIOKEHUU, B
paMKax OCBaMBaeMON KOMIIETCHLIMHM, YMEET IPHMEHSITH IOJyYeHHBIC 3HAHUS Ha IPAKTHKE,
BJIaJICeT HAaBBIKAMHM aHaJIM3a M CHCTeMaTH3aliK nHdopmanuu B oosacti (puHaHCOB

89% - 75% | Yuammiics IeMOHCTPHPYET 3HAHHE OOJBIICH YaCTH OCHOBHBIX TEOPETHUYCCKHX IOJIOKEHHM, B
paMKax OCBaMBacMON KOMIICTCHIIMU, YMECT MPHUMEHSATh IOJYYCHHBIC 3HAHHS Ha MPAKTHKE B
OTACbHBIX cepax npodeccCHOHANBHON [eSTENbHOCTH, BIIAJICET OCHOBHBIMH HABBIKAMH
aHaIM3a M CHCTEMaTH3aIllui HHGOPMAIH B 00JIaCTH (UHAHCOB

74% - 60%  |Yuammiicss AEMOHCTPHPYET NOCTATOYHOE 3HAHWE OCHOBHBIX TEOPETHUECKHX IIOJIOKCHHWH, B
paMKax OCBaMBAaeMOW KOMIIETEHILUH, YMEET HCIIOJIb30BaTh IOIy4YEHHbIEC 3HAHUS I PELCHUS
OCHOBHBIX IIPAaKTHYECKUX 3a7ad B OTIENBHBIX cdepax NpoecCHOHANBHON AesSTEIbHOCTH,
YaCTHYHO BJIaJICET OCHOBHBIMU HaBbIKAMM aHAIIM3a M CHCTeMaru3aluu MHGOopMaluu B 00JIacTu
(rHaHCOB

MeHee 60%  [Yuammiics aeMOHCTpHUPYeT OTCYTCTBHE 3HAHHS OCHOBHBIX TEOPETHYECKHX ITOJIOKCHHUH, B
paMKax OCBaWBaeMOW KOMIICTEHIIMH, HE YMEET NMPHUMEHSATh MOJTyYCHHBIC 3HAHUS Ha MPAKTHKE,
HE BIIQJICCT HABBIKAMH aHAJIN3a M CHCTEMaTH3ally HHPOpMaIiy B 001acTi pUHAHCOB

TecrupoBanue
YpoBeHb 3HAaHUH, YMEHMH UM HaBBIKOB O0Oydarolmlerocs IpU YCTHOM OTBETE BO
BpeMsl IPOBEJEHUSl TEKYIIEro KOHTpoJis ompenenserca Oamwiamu B Auamasone 0-100 %.
KpureprieM oneHuBaHHS TNpH TMPOBEJCHUU TECTUPOBAHMS, SBISAETCS KOJIUYECTBO BEPHBIX
OTBETOB, KOTOpBIE Jal CTYy/AEHT Ha BOMpOCH TecTa. llpm pacdere KommdecTBa O0auioB,
MOJIyYEHHBIX CTYJAEHTOM IO UTOr'aM TeCTUPOBAHMS, UCTIONb3YyeTCs cieayomas Gopmya:

B
rac b — xonnuecTBO 68.J'IJ'IOB, MOJIYYCHHBIX CTYACHTOM 11O UTOI'aM TECCTUPOBAHMU,
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B — xonmuecTBO BEpHBIX OTBETOB, IAHHBIX CTYJICHTOM Ha BOIIPOCHI TECTA;
O — of1ree KOIMYECTBO BOIIPOCOB B TECTE.

IIpoBepka keiica
YpoBeHb 3HAaHUH, YMEHMH U HaBBIKOB OOydaromerocs NpU NpOBEepKe Keiica BO
BpeMsl IPOBEJEHUS TEKYIIEro KOHTpoJis ompenenserca Oamiamu B auamasone 0-100 %.
KpurepussMu OIleHMBaHUS TpU TPOBEpKE Keiica sBISETCS JEMOHCTpalMs OCHOBHBIX
TECOPCTUUCCKUX HOHO)I(GHI/Iﬁ, B paMKax OCBanMBaeMoOH KOMIICTCHIINH.
[Ipu onleHUBaHUM PE3YIHTATOB PEIICHUS KEHCa UCNOb3YeTCa CAeAyIoLas WKaNA OLEHOK:

100% - 90%  |Ywammiicss AEMOHCTPHPYET COBEPIICHHOE 3HAHHE OCHOBHBIX TCOPETHUYECKUX ITOJIOXKCHUM,
NPaKTHYECKUX M aHATUTHYECKUX HaBbIKOB B paMKaX OCBaMBaeMOW KOMITCTEHLIUH.

89% - 75% | Yuammiics NeMOHCTPUpPYET 3HaHHE OOJIBIIEH YacTH OCHOBHBIX TEOPETHUYECKUX TIOJIOXKEHUM,
MPAKTUYCCKUX M AaHAJTUTUYCCKUX HABBIKOB B PAMKAX OCBAMBAaEMOW KOMITCTCHIIHH.

74% - 60%  |Yuammiicss AEMOHCTpPHUpPYET IOCTATOYHOE 3HAHWE OCHOBHBIX TEOPETHYECKHX IIOJIOKCHUH,
MPAaKTHYECKNX U aHAJIMTUYECKUX HABBIKOB B pAMKaX OCBaMBaEMON KOMIICTCHIIUH.

MeHee 60% | Yuammiics JEMOHCTpUPYET OTCYTCTBHE 3HAHHUSI OCHOBHBIX TEOPETHUECKUX TIOJIOKEHHH,
MPAKTHYECKUX U aHAJMTHYECKUX HABBIKOB B pAMKAX OCBAWBACMON KOMIICTCHIIUH.

Pemenue 3axa4
YpoBeHb 3HaHMN, YMEHUM M HaBBIKOB OOydaroUlerocs IpH pelleHUH 3a7ad  BO
BpeMsl IPOBEJEHUSl TEKYIIEro KOHTpoJisd ompenenserca Oamwtamu B auamnasone 0-100 %.
KpurepreM oneHuBaHUS MpPU pEIIEHUM 33/a4, SIBISAETCS KOJIMYECTBO BEPHO PELICHHBIX 3ajad.
[Ipu pacuere konuuecTBa OayIOB, MOJYYEHHBIX CTYJEHTOM II0 WTOTraM peUIeHHs 3ajad,
UCHOJIb3YeTCs cienyromas popmyna:

E:EXIOO%,
o

raec b- KOJINYECTBO 6aJ'IJ'IOB, HOJ'Iy‘-IeHHI)IX CTYI[CHTOM 10 UTOram peIHeHI/ISI 3aJa4;
B — KoMYeCcTBO BEpHO PEIICHHBIX 33/1a4;
O — 00111€€ KOJIMYECTBO 3a7a4.

Pemenne cuTyalilMOHHOM 3a1aum

YpoBeHb 3HaHMIA, YMEHHM M HaBBIKOB OOYy4YalIIerocs TMpH  BBINOJIHEHUU
CUTYAIIMOHHOM 3aJja4il BO BpEMsl MPOBEACHUS TEKYIETO KOHTPOJIA ONpenesseTcss OauiamMH B
nuamazone 0-100 %. Kpurepusmu olieHuMBaHUs sBJsieTcs cOop U 00001IeHne HE0OXO0IUMO
nH(pOpMAIlMK, TPABWIBHOE BBITIOJHEHHE HEOOXOIMMBIX PACUeTOB, JIOCTOBEPHOCTH M
000CHOBAHHOCTH BBIBOJOB.

Mpu OUEHWBAHWM pPe3y/bTaTOB PelleHUAs CUTYaLUMOHHOM 3aJayun WMCMOAb3YeTCA CaeayloLas
LKa/1a OUeHOoK:

100% - 90% |Yvammiics HEMOHCTPUPYET COBEPLICHHOE 3HAHWE OCHOBHBIX TEOPETHYECKHX ITOJ0KEHHH,
yMeeT coOupaTh 1 0000MMaTs HEOOXOAMMYI0 HH(POPMAITHIO, TPABHIBFHO OCYIIECTBISET PACUCTHI,
JiestaeT 000CHOBaHHbIEC BBIBOJIBI

89% - 75% | Yuammiicss TEMOHCTPUPYET 3HAHHE OOJBIICH YaCTH OCHOBHBIX TEOPETHUYCCKHX TMOJIOKCHUI,
MOKET cOOpaTh OOJIBIIYI0 YacTh HEOOXOAWMOW HH(OPMAIIUH, PACCUATHIBACT HEOOXOIMMEIC
MOKa3aTesH, IeJIaeT BhIBOIbI, JIOMYCKAsl MPU 9TOM HE3HAYHUTENIbHbBIC OIIHOKH

74% - 60% | Yuammiicss JeMOHCTPHpYET 3HaHWE HEKOTOPOH YacTH OCHOBHBIX TECOPETHUYECKHX IOJIOKEHUH,
MOXeET coOpaTh HEKOTOPYIO YacTh HEOOXOAMMOW WH(OPMALNH, PACCUUTHIBACT HEOOXOIMMEIC
MIOKa3aTesIH, JIeJIaeT BHIBOJIBI, JOIYCKasi IPH 3TOM OIIHOKH

MeHee 60% | Yuammumiics 1€eMOHCTPUPYET OTCYTCTBHUE 3HAHUSI OCHOBHBIX TEOPETUUECKUX TOJOKEHUH, YMEHUN
Y HABBIKOB B PAMKaX OCBAaMBACMOM KOMIICTCHI[HH.

5. OneHoO4YHBIC MATEPHAJIBI IPOMEKYTOYHOM aTTECTANMH 110 JUCIUIIIHHE

5.1. MeToasbl nNpoBeieHUsI IK3aMeHA
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3adeTra ¢ OLEHKOH NPOBOJATCH € NPUMEHEHHMEM CJEeIYIIIMX MeTOJA0B: METOH
YCTHOTO OMpoca MO BOMpOcaM W3 MEPEUHs MPUMEPHBIX BOMPOCOB M3 1.5.2 W BBINOJIHEHUS

MPAKTUICCKUX 3aJlaHUM.

5.2. OneHo4YHbIe MaTepHAJIbI IPOMEKYTOYHOM ATTeCTALIUH

Komnonent [TpoMexxyTOUHBIH / KIIIOYEBOW HHIAMKATOP Kputepuii oneHuBaHus
KOMIETEHINH OLICHUBAaHHUS
ITIKo2 OC-1.3 — 3HAeT OCHOBBl MAaTEMaTUUYECKON CTaTu- |— JAEMOHCTPUPYET 3HAHHUS OCHOB
CnocobeH  MCHONB30BATh | CTHKH, HEOOXOAMMBIX JJIs aHAM3A M OLIEHKH | MaTeMaTHYeCKOM CTaTUCTHKH,
MaTeMaTUYECKUH nHpOpMalMK  TpPU  PELICHWH  THUIOBBIX | HEOOXOOMMBIX JJsl  aHanuW3a |
MHCTPYMEHTAapui MUl | MaTeMaTHYECKUX 3a1a4 OLICHKU nHpOpMaLUH mpu
MOCTPOEHHUS peleHnH THITOBBIX
9KOHOMETPHUYECKHI MaTeMaTU4YeCKUX 3a1ad;
MoOJeNlell AN pelIeHHs | _ —

MPUKIAAHBIX 3a4a4

HCIOJIB3YET 3HAHUA TIPU ONPEHACIICHUU N
XapaKTCPUCTUKHU THUIIA ITPOCKTA

OTIpEETSIET THUI IPOEKTa

chonwyeT 3HAHUA MaATEMATUYCCKOT'O
aHanu3a JUIsl COCTaBJICHHUS DSKOHOMETpHYE-
CKHX MOJICIICH;

— yMeeT pa3pabarbiBaTh HOBBIC

OKOHOMETPpHUYCCKHUE MOJCIN Ha
OCHOBEC MCTOO0B
MaTCMaTHYCCKOI'O aHaJIM3a,

OIIK OC-1.2
CnocobeH NpUMeHATb
3KOHOMETpUYECKME
MeToAbl AN1A peLleHuns

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

HCITOJIb3yEeT METOABI MareMa-
TUYECKOW CTATHCTHKA [UISA  pellie-
HUS TUIOBBIX MaTEMAaTHYECKUX 3a-
Jau

NPUKNagHbIX 3a4a4

— NPUMEHAET OKOHOMETPUYECKHUE METOABI | — HCIIOJIB3YCT

JJIA pCIICHUA MPUKIaJHBIX 3aJ1a4 OKOHOMETPUYCCKHUE METOAbI  IJIsA
PECUICHUA TTPUKIIAAHBIX 3a1a4

— HCIIOJIB3YET MATEMAaTHYECKUE METOABI U — HCIOJB3YET METOAbI

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

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

[IPUBOJUAT 000CHOBaHHE
MPUMEHSIEMBIX METOJIOB
MaTeMaTHYECKON CTAaTHCTHKH B
nensx cbopa, 00pabOTKM U
aHaIu3a JaHHbBIX.

OIIK OC-5.1

Crnocobex Ipeiarath
pelIeHHs 3KOHOMMUYECKOM
poOIeMbI

3HAET METOJIbI pacipeeICH s PeCypcoB B
MPOEKTE
MPEICTABIISET
MOJIETb

9KOHOMETPHUYECKYIO

— OCYIIECTBIISIET 00paboTky
nHpOpMaNNK, HEOOXOAUMYIO JUIS
IIOCTPOCHHA  SKOHOMETPUYECKOH

MOJIe/Id B paMKax pelraeMor mpu-
KJIaTHOH 3aa4H;

HCHOJb3yeT MaTeMaTH4YeCKHEe METOAbl U
3aKOHOMEPHOCTU SKOHOMHUYECKON HAyKH s
MOJArOTOBKM W OOOCHOBaHUS pEILICHHH B
podeCcCHOHANBEHOM JIESITENIbHOCTH

BBISBIIAET Ipo0IEMBI
SKOHOMHMYECKOI0 XapakTepa Ipu
aHalIM3€ KOHKPETHBIX CUTYallUd U
MpeJIaraeT CrocoObl UX pelIeHus,
OLICHUBAET OJKUTAEMBIE
Pe3yJIbTaTHI.

OTO/TD
(ipn HaTTMYMH
npodcTaHgapTa) TpyAOBEIC

Kop srama ocBoenus

Pesynbrarer o0yueHus

WiH npoQeCCuOHATBHEBIE KOMITCTCHIHH
JefcTBUs
[TpodeccronanbHbIit [IKo OCII-1.3 Ha YpOBHE 3HAHUI:
cTanaapT «CHenuanucT o — 3HAET THIIbl O'PAaHUYCHHI IIPOEKTA;
[YIIPABJICHHU IO pHUCKaMI»» Ha ypoBHE yMCHHﬁ:
(yTB. — HCIIOJIB3YET 3HAHUSA MATEMaTHYECKOI'O aHaju3a JJisl COCTaBIIC-
nprkasoM  Munncrepersa HUSI 5)KOHOMETPUIECKHUX MOJIeIer
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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.
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TunoBbie OlleHOYHBIE CPEICTBA MPOMEKYTOYHOM aTTecTALMHA
Bomnpocsl Kk 3a4eTy ¢ OLeHKOH 10 JMCHHUILIMHE «IKOHOMETPHKA»

1. DKOHOMETpPHKA U €€ CBA3b C YKOHOMHUYECKOUN TeOpHuei.

2. Mogenu cBSI3M U MOJAETH HaONIONEHUIA; SKOHOMETpUYecKas MOJelNb, MoJ00paHHas
MOJEJIb.
Tunel nanHbIX 1 MoJenel. 4. VICTOUHUKY CTATUCTUYECKUX JaHHBIX.
TeopeTnueckas U BEIOOpOYHAs perpeccusi.
WMHTepnperanus Ciy4yaliHOTO 4JICHA.
JIuHelHOCTh perpeccuu 1o NepeMEeHHbIM U TapaMeTPaM.
Meron nanmensimx kBagparoB (MHK).
CgoiictBa MHK onenok mapamerpoB Mojaenu. ['eomerpuss MHK.

10 ITpeanonokeHnss METOJla HAMMEHBILMX KBaJIpaToB U TeopeMa ['aycca-Mapkoaa.

11. Beibopounoe pacnpenenearne MHK orenkw.

12 [IpoBepka CTAaTUCTHUYECKHUX THIIOTE3 O KOI(PPUIMEHTAX PErpeccud U JIOBEPUTEIb-
HbIE UHTEPBAJIBI.

13. /IByCTOPOHHHUE U OAHOCTOPOHHUE TMIIOTE3HI.

14 Perpeccus ¢ OMHApHON OOBACHSIONICH ITEPEMEHHOM.

15 Kpurepun xadecTBa MpUOJIMKEHUS JAaHHBIX MOJIEIBIO U UX UCTIOJIb30BAaHUE VIS BhI-
0opa MojIeny.

16 ['eTepocKeAaCTUYHOCTD.

17. MyJIbTUKOJUIMHEAPHOCT.

18 ABTOKOpPPETMPOBAHHOCTD.

19. MeToibl «60pHOBD ¢ HAPYIICHUSMHU MIPEION0KeHUH Teopembl ['aycca-MapkoBa.

20, Mcnonp30BaHNMe OLIEHEHHON MOJEINHN JUIsl IIPOrHO3UPOBAHMS.

21. CmernieHue rM3-3a NponynieHHON MepeMEHHOM.

2. Mozaenb MHOKECTBEHHON JIMHEHHON pPErpeCcCu.

22.01eHKa HAaUMEHBIINUX KBAJIPaTOB.

23.IlpenmnosioxeHus: METOJIa HAMMEHBIITNX KBAAPATOB JJII MOJIETM MHOKECTBEHHOM JIH-
HEWHOM perpeccuu u TeopeMa ['aycca-Mapkosa.

24.1TpoBepka BeINOJIHEHUS Npeanonoxennii MHK.

25.Hapymenuss npenanonoxeHuid TeopeMbl ['aycca-MapkoBa, MX NOCIEACTBUS U Me-
TOABI «OOPHOBDY C HUMHU.

26.Kputepun kadecTBa NPUOMIDKEHUS JAHHBIX MOJENBI0 MHOXXECTBEHHOW IJMHEHHON
perpeccuu U ux UCIOJIb30BAHKE I BBIOOpA MOJAEIIH.

27.IlpoBepka TUNOTE3 M JOBEPHUTEIbHBIE MHTEPBAIbI i OAHOTO Kod(hduimeHTa.
[IpoBepka COBMECTHBIX TUTIOTE3.

28.TectupoBaHue OTpaHUUYEHUS, BKIIOYAIOIIETO HECKOIbKO KO (PUIIMEHTOB MOJIEIH.

29.TectupoBaHue crienupUKaluyd MOJIETN MHOXKECTBEHHOM JINHEHHOW PErpeccuH.

30.006mmas cTparerus MoAeIUpoBaHus (QYHKIIMH HEIIMHCHHON PErpeCcCHu.

31.Bunbl HEMMHEHMHOCTH.

32.11apHas HeMHEHHAs perpeccus.

33.B3auMoeiCTBHE MEXKly HE3aBUCUMBIMU IIEPEMEHHBIMU.

34. BHyTpeHHsS U BHEUIHsISI 000CHOBAHHOCTD HUCCIIEIOBAHMSL.

35.CmeleHne u3-3a NPOMyLICHHBIX TIEPEMEHHBIX.

36. CmemieHue u3-3a OmMUOOK U3MEPEHUs OOBACHSIONINX TEPEMEHHBIX.

37. OTtcyTCTBYIONIME TaHHBIE, CMEIICHUE U3-3a 0TOOpa HAOIIOACHUH.

38. HemnpaBunbHas crienudukanus GyHKIHOHATBHON GOPMBI perpeccuu.

39. BzauMmHoOe BIIMsIHUE IEPEMEHHBIX.

40.CuctemMbl OTHOBPEMEHHBIX YPaBHEHHI.

41.CtpykTypHas v puBecHHAS (POPMBL.

O 00 N o W
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42 .OK30reHHbIE, YHIO0T€HHBIE, IIPEIONPEAECIICHHbIE IEPEMEHHBIE.

43. UneHntuuunpyeMocTb OTAEIbHBIX YPaBHEHUH CTPYKTYPHOU (HOPMBI.

44. OneHMBaHKNE CUCTEMBI OJTHOBPEMEHHBIX YPAaBHEHHUH.

45. BHyTpeHHSST M BHEWIHSAS OOOCHOBAHHOCTb NpPHU MPOTHO3MPOBAHUM [0 MOJEIHU
perpeccuu.

46. [lonsiTHE O METOJIE MHCTPYMEHTAIIBHBIX [IEPEMEHHBIX.

47. BpeMeHHOMH psi.

48. CTOXaCTUYECKHN CITy4alHbIN MTPOLIECC.

49.CrannoHapHble BpEMEHHBIE PSIZIbIL.

50.ABTOKOppENAUOHHASA (DYHKIHS.

51.benbiit mym.

52.IIpoBepka Ha rayCCOBCKUN OEIbIi IIyM.

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

54 UneHTuunupyemMocTb, YCIOBUE OOPATUMOCTH.

55.JIuHeliHble IPOLIECCHI.

56.Paznoxenne Bonpnaa.

Ixana oueHuBaHuA

YpoBeHb 3HaHUI, YMEHUI M HaBBIKOB OOYYaIOLIETrocs MPU YCTHOM OTBETE BO BpeMs
NPOMEXYTOUHOW  aTTecTauuu  ompexaensercs  oneHkamu  «OtimuHo» /  «Xopomoy/
«Y nosnerBoputenbHo»/ «HeynoBnerBoputensHo». KputepusMu oleHMBaHMS Ha 3adeTe C
OLICHKOM SIBIISIETCSl JAEMOHCTpPALMsl OCHOBHBIX TEOPETHYECKHX IOJIOKEHHH, B paMKax
OCBaMBaeMON KOMIIETEHIIUU, YMEHHE IPUMEHATh MOJyYeHHbIC 3HAHUS Ha MPAKTHUKE, OBJIAJICHHUE
HaBBIKAMU aHAJM3a U CUCTeMaTH3aluu HHPOpMaLuH B 006JacT (PUHAHCOB.

Jnsa aucuurianH, (GopMON MPOMEXKYTOUHOM aTTeCTallMM KOTOPBIX SIBISIETCS 3a4eT C
OLIEHKOH, IPUHSATHI CIEAYIOLUINE COOTBETCTBHUSA:

- 90-100% - «oTimunO» (5);

- 75-89% - «xoporo» (4);

- 60-74% - «ynoBnerBoputTensHOY» (3);

- meHee 60% - «HeyIOBIETBOPUTETHHOY (2).

Mpwv oueHnBaHUM pe3ynbTaToOB YCTHOMO OMNPOCa UCMOb3YeTCA CAe[yoLan WKaaa OLEHOK:

Otamel  KOMIETEHIWH, IPEAyCMOTPEHHbIE  00pa30BATENBHOM  IIPOTPaMMOii,
c(hopMHUpPOBAHEI Ha BEICOKOM ypoBHE. CBOOOIHOE BIIaJICHUE MAaTEPHAIOM, BBISIBIICHHE
100% - 90% MEXIPEIMETHBIX  CBs3€d. YBEpeHHOE BJIAJCHHE IOHATUIIHBIM  amllapaToM
(oTIIUHO) TUCIUIIMHBL.  [IpakTWdeckne  HaBBIKM  NMPO(ECCHOHATBHONW  AEATEIBHOCTH
copMupoBaHbl Ha BBICOKOM ypoBHe. CHOCOOHOCTH K CaMOCTOSTEIbHOMY
HECTaHJaPTHOMY PEUICHHIO NPAKTHYECKUX 3a/1a4

OTanbel  KOMIIETEHIMM, IPEeIyCMOTpPEHHBIE  00pa3oBaTeNIbHOW  MPOrpamMmoi,
c(hopMHUpPOBaHEI TOCTaTO4HO. JleTanbHOE BOCIPOM3BEICHHE YYeOHOTO MarepHaia.
[IpakTndyeckrue HaBBIKA TPO(HECCHOHATHLHOW JEATENIFHOCTH B 3HAYUTEILHOW Mepe
chopmupoBaHbL. [IpUCYTCTBYIOT HABBIKH CAMOCTOSITEIIEHOTO PEIICHHUS MPAKTHISCKIX
3a[a4 C OTIEIbHBIMHU 3JICMEHTAMH TBOPYCCTBA.

89% - 75%
(xopom0)

OTanbl  KOMIICTCHIMH, MPEAYCMOTPEHHBIE  00pa30BaTCIILHOW  MPOrPaMMON,
C(bOpMI/IpOBaHI:I Ha MHWHHUMAJIBHOM YPOBHC. Hanmnune MuHMMaIbHO JOITyCTUMOT'O
VPOBHSI B YCBOGHHHM Yy4eOHOr0 MaTepuaia, B T.4. B CaMOCTOSATEIHHOM pEUICHUH
MPaKTHYECKUX 3aad. [IpakTHuecKue HaBBIKH MPOPECCHOHATIBHONU JEeSITENbHOCTH
chopMHupoBaHbI HE B IOJTHON Mepe.

74% - 60%
(YI0BIETBOPUTEILHO)

Orambl KOMIICTEHIMH, NPEIyCMOTPCHHBIE 00pa30BaTeJbHONH IPOTrpaMMoi, He
copmupoBanbl. HemocraTouHblii ypoBeHb YCBOGHHWSI IMOHSTHHHOTO armapara Hu
Hanmyuhe (parMeHTapHBIX 3HaHMW 1o auciuiuinHe. OTCYTCTBHE MHHHMAJIBHO
JIOyCTUMOTO  YPOBHS B CAMOCTOSITEIBHOM pEIICHHH TPAKTHUYECKUX 3a/1ad.
[TpakTHyeckre HaBBIKK MPO(eCcCHOHATIBHON AESTEIBHOCTH He CHOPMUPOBAHBI.

menee 60%
(HEeyIOBIETBOPUTEIHHO)
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(I)OHIILI OIICHOYHBIX CpCaACTB HpOMe)KYTOLIHOI\/'I aTTeCTalun o JUCHUIIIIMHC
MMPEACTABJICHEI B IIPUIIOKCHUN 1.

6. MeToguueckue MaTepHaJIbl IO OCBOCHUIO TUCHMITINHBI

MeToauyeckne peKOMEH 1AM 110 HATHCAHUIO pedepaToB
Pedepar sBnsiercst UHAUBUAYATbHON CAaMOCTOSITENIFHO BBITIOJTHEHHON pabOTON CTy/IEHTa.
Temy pedepara cTyneHT BBIOMpaeT M3 IEpeyHs TeM, PEKOMEHAYEeMbIX IpernojaBaTelieMm,
BEAYUIMM COOTBETCTBYIOLIYIO JUCHUIUIMHY. Pedepar nomkeH coaepkarb —CIeayIoLue
CTpYKTypHbIE 2yieMeHThl: TutyneHbeli Jsuct Copnepxanue Bsenenne OcHOBHas 4acTb
3axmouenne Cnmcok nurteparypsl Ilpunoxenust (nmpu HeoOxomumocTH). TpeboBaHus K
odopmienuto pedepatos: mpudt — 14, mons — no 2 cMm, uarepsai — 1, oobeM — He meHee 10 cTp.

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

AUCHUITIIMHBI
CprKTypa BpCMCHH, HGO6XO,I[I/IMOFO Ha U3YYCHUC NUCHUIIINHBI
Dopma u3yueHHs! JUCIUIUINHBI Bpewms1, 3aTpaunBaeMoe Ha U3y4YeHUE JUCUUILUIUHEL, %
W3yyenune aureparypsl, peKOMEHIOBaHHON B yueOHOMH 40
mporpamMme
Pemenue 3anay, NpakTU4ECKUX yIPAKHEHUN U 40
CUTYaIIMOHHBIX IPUMEPOB
Wzydenne Tem, BEIHOCHMBIX Ha CAMOCTOSITEIIFHOE 20
paccMOTpeHHe
Hroro 100

MeToan4yeckue peKOMeHIAIMN N0 MOAr0TOBKE K MPAKTHYECKOMY (CEeMHHAPCKOMY)
3aHATHIO

OCHOBHOH 1ENbIO MPAKTUYECKOTO (CEMUHAPCKOTO) 3aHSITHS SIBISIETCS IPOBEPKA TTYOHHBI
MMOHUMAHUs CTYACHTOM H3y4aeMOW TEMbl, y4eOHOTO MaTephajlia W YMEHUS H3JIO0KUTh €ro
COJIEpKAHUE SICHBIM U YETKUM SI3bIKOM, Pa3BUTHE CaMOCTOSITEIIbHOTO MBIIUICHHUS] U TBOPUYECKOU
AKTUBHOCTU y CTYJEHTa, YMEHHs pemaTh NpakTHYecKue 3amadd. Ha mnpakTHIecKux
(ceMHHApCKUX) 3aHATUSAX MPENINoyiaraeTcs paccMaTpUBaTh HauOoJee BayKHbIC, CYIIECTBEHHEIE,
CJIOKHBIE BOINPOCHI KOTOpBIe, HambOoJiee TPYOHO YCBAaWBAIOTCSA cTyAeHTamu. [lpu sTOomM
TOTOBUTHCS K MPAKTUYECKOMY (CEMUHAPCKOMY) 3aHATHUIO BCETJa HYXHO 3apaHee. [loaroroska k
MPaKTUYECKOMY (CEMHUHAPCKOMY ) 3aHATHIO BKJIIOYAET B CeOsI ClIeIyomee:

- 00s13aTeNIbHOE 03HAKOMIIEHHE C BOIIPOCAMHU JIJIsl YCTHOTO OIpoca,

- HW3yYCHHE KOHCIIEKTOB JICKIIMH, COOTBETCTBYIOIIUX pAa3CiiOB y4eOHHMKA, Y4EOHOTO
mocoOusl, CoOAePKaHUS PEKOMEHIOBAHHBIX HOPMATHUBHBIX IIPABOBBIX aKTOB;

- paboTa ¢ OCHOBHBIMH TEPMHUHAMH (PEKOMEHTYETCS X BBIYUHTH);

- U3y4Y€HUE [OMNOJHHUTEIBHOM JHUTEepaTypbl IO TEME€ 3aHATUA, Jejias MpU 3TOM
HEO0OXOAMMBIC BBIIMMUCKHU, KOTOPBIE TIOHATO0SITCS TIPH 0OCYKJIEHUN HAa CEMUHAPE;

- ¢opMynupOBaHHE CBOETO MHEHHsS MO Ka)KIOMY BOMPOCY U apryMEHTUPOBAHHOE €ro
000CHOBaHHE;

- 3allUCh BO3HHUKIIKX BO BpPEMsl CaMOCTOSTENLHOW PaOOTHI ¢ ydYeOHMKAMU W Hay4HOM
JUTEPATYPBI BOIIPOCOB, YTOOBI 3aT€M Ha CEMHUHAPE MOJIYIUTh HA HUX OTBETHI;

- oOparreHre 3a KOHCYJIbTalluel K MpernoiaBaTeio.

PCKOMEHZ[ZII[I/II/I 0 M3YYCHUI0 METOAHIECCKUX MAaTCPHAJTIOB
MCTO}II/I‘-IGCKI/IC Marcepuajibl 110 JUCHUIINIMHC IIO3BOJIAIOT CTYACHTY OINTUMAaJIbHbBIM
o6pa30M OpraHu3oBaTh IIPOLCCC U3YUCHUA HaHHOﬁ JAUCHUITIIIMHBI. MeTOI[I/I‘leCKI/IC MaTepHraJibl 11O
AUCHUILIMHE IPU3BaHblI IMOMOYb CTYACHTY IIOHATH CHGIII/I(i)I/IKy H3y4acMOro marcpuajia, a B
KOHEYHOM HTOI'€ — MAaKCHMAajJbHO MOJHO M Ka4€CTBEHHO €ro OCBOUTH. B NEPpBYIO OYCPCIAb
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CTYJIEHT JIOJDKEH OCO3HATh INpEJHAa3HAYeHHE METOAMYECKHMX MaTEpHalIOB: CTPYKTYpY, L€ U
3amaun. {7 3TOro OH 3HAKOMHTCS C MpPeamOyJIoi, OTJIaBIICHHEM METOAMYECKUX MaTephasoB,
TOBOpsl HMHAuye, OCYLIECTBISET IEPBUYHOE 3HAKOMCTBO C HUM. B pasnene, MOCBAILIEHHOM
METOAMYECKUM PEKOMEHJAMSAM TO0 W3YYCHHUIO JUCIUIUIMHBI, TPUBOIATCS COBETHI IO
TUTAHUPOBAHMIO U OPTaHU3AIMH HEOOXOAUMOTO I U3YUYCHHSI JUCHIUTUIHHBI BPEMEHH, OMTUCAHHE
MOCJICIOBATEILHOCTH  JACHUCTBUH  CTyJE€HTa  («CIEHApUH  W3Y4YEHUS  JTUCHHUTLIIUHBD),
pPEKOMEHIAIMU 0 pabdoTe ¢ JUTEepPaTypOid, COBETHI MO MOJATOTOBKE K dK3aMEHY M Pa3bsCHEHUS
M0 TIOBOJY pabOThl C TECTOBOW CHCTEMOM Kypca M HaJl JOMAIIHUMH 3aJaHusMu. B 1iemom
JaHHBIE METOJUYECKHE PEKOMEHJAIMK CHOCOOHBI OOJEerduTh U3yYeHHE CTyJIEeHTaMHU
JTUCIUIUTMHBL W TIOMOYb YCHENIHO CcaaTh JK3amMeH. B  pasnene, coxepxkamiem ydeOHO-
METOANYECKUE MaTepHAIIbl JUCLUIUIUHBI, COJIEPKaHUE MPAKTUUECKUX 3aHATUN 110 AUCIUIUIMHE.

PexomeHnaanum mo caMocToATeJIbHOM padoTe CTyACHTOB

Ha camoctosarensHyto paboty crtyneHToB no aucuumuinie b1.0.08 «DxoHomerpuka»
BbIHOCATCA CeAytolme TeMbl:

Ne Ounasn

n/ Tema Bonpocsl, BeiHocumbie Ha CPC (popma

3aouHas
(popma

n
1 2 3 4 5
1 DKOHOMETPHUKA U €€

CBSI3b C DKOHOMHYE-

CKoil Teopueld. Meto-
JIOJIOTHSI 3KOHOMETPH-
YECKOTO HUCCIIE0BA-

Hust. Tunsl
SKOHOMHUYECKHUX JTAHHBIX

2 Mojens napHoi u-
HEHHOM perpeccuu.
Metoa HaUMEHBIIUX
KBaJIpaTOB.

Teopema ["aycca-MapkoBa
3 IIpoBepka rumores B
MOJIENH TApHOU JINHEH-
HOU perpeccuu. Beioop
“Hamiyyiiei” MOJeIH.
Hapymenue npenmnocsi-
7oK Teopemsl ["aycca-
Mapxkoga.

Perpeccus 6e3 cBo-
00HOTO WieHa

4 Mopgenbs MHOKECTBEHHOM
JIMHEHHOU perpeccu.
MHK. Teopema I'aycca-
Mapkosa. IIpoBepka BbI-
MOJIHEHHUS CTaHJAPTHBIX
TIPETIONIOXKEHUH 00
omuOKax B JIMHCHHOMN
MO/IeH HaOJI0IeHUH

5 IIpoBepka rumnores u
CTaTHCTUYECKUE BBI-

BOJBI B MOJIEIIH (0] O
MHO>XECTBEHHOU
JIMHEWHOW perpeccuu

W CTOYHUKN CTATUCTUYECKNX JTaHHBIX. O O

Bri6opounoe MHK

OIICHKMH.

pacmpenenenme

Hcnonb3oBaHue OLIEHEHHOU MOJECIHU IS
MIPOTHO3UPOBAHHUS

Kpurepun kauectBa nmpuOIMKeHHS OaH-
HBIX MOJIEIbI0 MHOKECTBEHHOH JHHEH-
HOW PErpeccuy U MX HCIOJIb30BaHUE IS
BBIOOPA MO/JIEINH.

HpOBepKa COBMCCTHBIX I'MITIOTE3.

6 Henuneitnble perpeccuoH-

HBIC

[lapnasg HenuHeliHas perpeccus. Bsau- O O

MOZ[GfICTBI/IG MCXKAY HE3aBUCHUMBIMH IIC-
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MOJICIH PEMCHHBIMH.
7 OlLieHKa HCCITeIOBaHHM,
OCHOBaHHBIX Ha [lonsiTHe 0 METOJE HMHCTPYMEHTAIBHBIX 0 0
MHOKECTBECHHOMN MEPEeMEHHBIX.
perpeccun
8 CranunoHapHbIe BpEMEH- Beibop  Mozenu, OCHOBaHHBIM  Ha
HBIC HHGOPMAITHOHHBIX KPUTEPHIX.
ARMA 0 ©
psizel, Monenu [IporHo3upoBaHKe Ha OCHOBE
1o 100paHHON MOJIEITH.
9 Hecrauuonapusie
H p [lonstue o tecrax Ileppona u 3uBoTa-
BpeMEHHBbIE pAnbl. aeH- N
DHIpIOca Ha EIWHUYHBIA KOpPEHb IIpH
TU(PUKALUS CTAIIHOHAP-
HaJIUYAH  CTPYKTYPHBIX  CIOBHUTOB B (0] (0]
HBIX M HECTAIIHOHAPHBIX
naHHpIX.  [loHATHE O  CE30HHBIX
PAZIOB B pamiax MoJie- SIMHUYHBIX KOPHSIX
neit ARIMA PHAX.

HeorbemnembIM 371€MEHTOM y4eOHOTO Ipolecca sBISETCS caMOCTOsiTeNbHas padora
crynenra. Ilpu camocrositenbHOM paboTe aocTUraeTcs KOHKPETHOE YCBOEHHE Y4eOHOro
MaTepHualia, pa3BUBAIOTCS TEOPETUUYECKHE CIIOCOOHOCTH, CTOJNb Ba)KHBIE [UI COBPEMEHHOMH
MOJITOTOBKH  CIIEIMATNCTOB. DOPMBI caMOCTOSTENBHON pabOTHl CTYACHTOB O IHCHUIUINHE:
HamnMcaHue KOHCIIEKTOB, MOATOTOBKA OTBETOB K BOIIPOCAM, PEIICHUE 3ajiay, UCCIIeA0BATENbCKas
pabora.

3amaHus Ui CaMOCTOSITEIbHOM PabOThl BKIIIOYAIOT B ce0sl KOMIUIEKC aHAIUTHYECKUX
3aJJaHA{ BBITTOJTHEHHWE, KOTOPBIX, MPEIIOJaraeT TIATeIbHOE HM3YYCHHE HAydYHOW W y4eOHOM
TUTEepaTyphl, MEPHUOJUYECKHX HW3JaHUN, a TaKkKe 3aKOHOJATeNbHBIX W HOPMATUBHBIX
JOKyMEHTOB TMpejyiaraéMbix B 1.6 «YdeOHas JuTeparypa HU pecypchl HH(OOPMAIMOHHO-
TEJIEKOMMYHUKALUOHHOU CeTH "NHTepHer", yueOHO-METOJMUECKOe oOecrieueHue
CaMOCTOATENbHOM PabOThI 00YUYAOIIUXCS TT0 TUCIUILIAHE).

Pexomenaanuu no padore ¢ JUTEPaTypOii

[Ipn u3yueHun Kypca yueOHOW AMCHUILIMHBI 0CO0O€ BHHMaHHUE CleayeT oOpaTHTh Ha
PEKOMEHIyEMYIO OCHOBHYIO U JOIOJIHUTEIIBHYIO JTUTEPATYPY.

BaxHbIM 371eMEHTOM MOATOTOBKH K CEMHHAPY SIBISIETCS TIyOOKOE M3YYeHHEe OCHOBHOM U
HOHOHHHTGHBHOﬁ nHTepaTprI, peKOMeHHOBaHHOﬁ I1I0 TEMEC 3aHATHUA, a TAKXKE HepBOI/ICTOLIHI/IKOB.
[Tpu 5TOM MONIE3HO MPOYUTAHHYIO JIUTEPATYPY 3aKOHCIEKTUPOBaTh. KOHCIIEKT TOKEH OTBEYATh
TpeM TpeOOBaHUSAM: OBITH COJEPKATENIbHBIM, IO BO3MOXHOCTH KPAaTKUM U MPaBUIBHO OQOpM-
JIEHHBIM.

CopepKaTelbHBIM €T0 CIISAYyeT CYUTATh B TOM Ciydae, €CJIH OH TepeaacT BCe OCHOBHBIE
MBICITH aBTOPOB B IIEIOCTHOM BuJE. M3M0KUTH TEKCT KPAaTKO — 3TO 3HAYMT MEpeaTh COJepiKa-
HUE KHUTHU, CTaTbU B 3H3‘IHT€J’IBHOI>1 Mepe CBOMMH CJIOBAMMH. HpI/I 3TOM cnenyeT HpI/Ijlep)KI/IBaTI)CSI
MpaBuUJIia - 3aMKCHIBATh MBICIb aBTOpa pabOTHl JUIIb MOCIE TOTO, KAaK OHA XOpOIIO MoHsTa. B
TaKOM CJIy4ae IOCTaBJICHHAs IeNib OyaeT JOCTUTHYTa. [IMTHpOBaTh aBTOPOB M3y4aeMbIX padoT
(c o0s13aTenbHON CCHUIKOM HA MCTOYHUK) CIEAYET B TEX CIIydasx, €CJIM HaJ0 3alHiChIBaTh OYCHb
BKHOE OTPEJICIICHUE WIIH MTOJIOKEHNE, 0000IIAIOIIHNIA BBIBO/I.

Baxxno u BHemHee odopmieHue KOHCIEKTa. B ero Hawaie Hauo yka3aTh TeMy
ceMUHapa, JaTy HalhCcaHWs, Ha3BaHUS JIMTEPAaTypHBIX MCTOYHHUKOB, KOTOpble OyayT
3aKOHCIIEKTUPOBaHbI. [1yOoKkast caMocTosiTeNbHas paboTa HaJ HUMH OOECIEYHUT YCIEIIHOEe
YCBOCHHME U3Yy4aeMOW JUCUUILIINHBI.

OguuM U3 BaXHEWIIUX CPEICTB CEPhE3HOTO OBJAJCHUS TEOpPHEH  SBIsSETCS
KOHCHEeKmupoeanue nepeoucmo4HuKos.

Jl51 cocTaBiieHUs] KOHCIIEKTa PEKOMEHTyeTCsl CHavyajia MPOYUTaTh padoTy LETUKOM, YTOOBI
VSICHHTB €€ OOIIUI CMBICI U coepkanue. [Ipr 3ToM MOKHO c/ieliaTh IIOMETKH O €€ CTPYKType, 00
OCHOBHBIX TIOJIOKEHUSX, BBIBOJAX, HAI0 CTapaThCsi OTIMYaTh B TEKCT€ OCHOBHOE OT
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BTOPOCTENEHHOT'O, BBIBOJIbI OT apT'yMEHTOB M JI0KA3aTeNbCTB. ECIM €CTh HEMOHATHBIE CIIOBA, HAJIO
B DHITUKJIONICTUIECKOM CIIOBape HAWTH, YTO TO CJIOBO 0003HavYaeT. 3aKOHYUB YTeHHe (Taparpada,
TJIaBbI, CTaThH) HAAO 3a1aTh cebe BOMPOCHI Takoro poja: B uem rmaBHas mbicib?  KakoBbl
OCHOBHBIE 3BEHbs Jl0Ka3aTelbcTBa ee? YUTo BhITEKaeT W3 yTBepkIeHWd aBtopa? Kak 310
COTJIACYETCS C TEM, UTO YK€ 3HAE€TE O MPOUYUTAHHOM U3 JPYTHX UCTOYHUKOB?

SIcHOCTP W OTUETIIMBOCTH  BOCHPHSTHS  TEKCTa 3aBUCUT OT MHOTOTO:  OT
COCPEIOTOYEHHOCTH CTYACHTAa, OT TEXHUKM UTEHHUSA, OT HACTOMYMBOCTH, OT SIPKOCTH
BOOOpaXe€HUsI, OT TEXHUKU (PUKCHPOBAHUS MPOUYUTAHHOTO, HAKOHEI, OT SPYAUINH — OOIICH U B
KOHKPETHO paccMaTpuBaeMoi mpoodieme.

Pe3ynbpraTom nepBoHa4YaIbHOTO YTEHUS JOJDKEH ObITh MPOCTOMN MIaH meKcma u Yyemkoe
npeocmaenienue 0 HEACHHIX Mecmax, OTMEUYeHHbIX B KHure. [locie mnpenBapuTenbHOTO
O3HAKOMJICHUS, TIPU TOBTOPHOM YTEHUU CIIEIYET 6blOEIUNb OCHOBHbIE MbICAU AGMOPA N UX
pa3BUTHE B MPOU3BEJCHUHU, OOpAaTUTh BHHUMaHHE Ha OOOCHOBAaHME OTACIBHBIX MOJOXKEHHUH, Ha
MeTolbl M (OpMBI JI0Ka3aTeabCTBa, Haubosee sipkue mnpumepbl. B xome »Toit paboThI
OKOHYATENFHO OTOHMpAaeTCss MaTepuan JUisl 3aliCH U ONpENENsIeTCs €€ BUI: MJIAH, Me3UCHI,
KoHcnekm.

[Inan — 310 KpaTkuii, mocaeaoBaTeNbHbIN MEPEYeHb OCHOBHBIX MBICIIEH aBTOpa. 3alucCh
MIPOYMUTAHHOTO B BHJIC TE3UCOB — 3HAYUT BBISIBUTH M 3alMCATh OTMIOPHBIC MBICIIA TeKCTa. Pa3Hura
MEXIy IJIaHOM M TE3UCaMH 3aKJII0YaeTcsl B CIEIYIOLIEM: B IJIaHE MBICIb Ha3bIBaeTCs (CTaBb
BCEI/la BOMPOC: O 4eM roBopurcsa?), B Te3ucax — (opMynupyercs — (4TO UMEHHO 00 3TOM
ropoputcs?). 3amnuch OMNOPHBIX MBICIEH TEKCTa BaXKHA, HO TIOJHOTO TMIPEACTABICHUS O
MMPOYMTAHHOM Ha OCHOBAaHWHU MOJOOHOM 3amMHCH HE COCTABHUIIb. BaXXKHO OCMBICIUTB, KaK aBTOP
JIOKa3bIBa€T CBOIO MBICIH, KaK yOEXKIaeT B HCTUHHOCTH CBOMX BBIBOJIOB. Tak BO3HHKAaeT
KoHCIiekT. dDopma 3amucH, Kak Mbl YK€ OTMETHIIH, YCJIOXKHSETCS B 3aBUCUMOCTH OT IIEJICH
paboThI: TJIaH — 0 YeM?; Te3UChl — 0 4eM? YTO UMEHHO?; KOHCIIEKT — 0 4eM? 4TO UIMEHHO? Kak?

KoHcnekT — 3T0 KpaTkoe MocienoBaTebHOEe H3JIoKeHue cozepxkaHus. OCHOBY ero
COCTABJISIET IUJIaH, TE3UChl W BBINUCKA. HeJoCTaTKM KOHCHEKTUPOBAHUS: MHOIOCIOBUE,
[UTAPOBAHUE HE OCHOBHBIX, & CBS3YIOIIUX MBICICH, CTPEMIICHHE COXPAaHUTh CTHIIMCTUYECKYIO
CBSI3aHHOCTh TEKCTa B yIIepO ero JIorudeckoi crpoiHocTu. IlpucTynarh K KOHCIIEKTHPOBAHUIO
HEOOXOJUMO TOrJla, KOIJa CJIOXKWJINCh HaBBIKM COCTAaBJICHHS 3allCH B BHUJIE Pa3BEPHYTOrO
NOpOOHOTO IUIaHa.

®opma 3anucH NMpU KOHCIEKTHPOBAHUHM TpedyeT 0coOO0ro BHUMAHHS: Ba)XKHO, YTOOBI
COOCTBEHHBIC YTBEP)KIICHUS, PA3MBIIUICHUS HA/l MPOYUTAHHBIM, Y€TKO OTACTSUIMCH TIPU 3aIUCH.
Pa3zymHee BBIHOCHTH CBOM MOMETKHM Ha IIMPOKHE TIOJs, 3aIMCHIBATh HA HUX JIOTIOJHUTEIHHBIC
CIPaBOYHbIE JAHHBIC, TOMOTAIOIINE YCBOCHUIO TEKCTa (J1aTa COOBITHS, YIIOMSHYTOTO aBTOPAMU;
CBEJICHUS O JIMIIe, HA3BAaHHOM B KHHUTE; TOYHOE COJIep)KaHHe TepMUHA). ECiin KOHCTIEKTUpYeTCS
TEKCT BHYIIUTEIHHOTO 00beMa, HEOOXOMMO YKa3bIBaTh CTPAHUIIBI KHUTH, KOTOPHIE OXBATHIBAET
Ta WM MHAs 9acTh KOHCIIEKTA.

Jlns ynoOcTBa MOJIB30BAaHHMS CBOMMH 3alUCSIMH Ba)KHO O3arjIaBUTh KPYIHBIE YacTH
KOHCIIEKTa, MOAYepKHUBas 3azonoeéxku. ClieqyeT TNOMHUTh O Ha3HAYEHUM KpPacHOM CTpPOKH,
CTPEMUThCS K YETKOW rpaduke 3amuceil - ycTymamu, KOJIOHKamMu. M3maraTh TTaBHBIE MBICIH
aBTOpa W WX CHCTEMY apryMEHTOB - HEOOXOJWMO TIPEUMYIIECTBEHHO CBOUMH CJIOBAMH,
nepepabaTbiBasi TaKUM 00pa3oM HHQOpPMAIMIO, — TaK MPOXOJIUT YSICHEHHE €€ CYTH. MBICTb,
(dpa3bl, TOHATHIC B KOHTEKCTE, MOTYT MPUOOpECTH OoJiee MPOCTPpaHHOE M3JIOKEHUE B 3anucu. Ho
TEKCT OpPUTHHANA CBEPTHIBACTCSA, U CTYACHT, OTpabaThiBas JOTUYECKOE MBINUICHUE, YYUTHCS
BBIJICJISITh TJIABHOE M 0000IIAaTh OJHOTHITHBIC CYXKIIEHUS, OJHOpOonHbIe ¢akTbl. Kpome Toro,
Jienasi 3arrcy CBOMMH CJI0BaMH, 0000111as1, CTYACHT yUYUTCS MTUChbMEHHON peyH.

3HaHue 0o01el CTpaTeruy YTeHHsI, TEXHUKU COCTaBJIEHHUE TJIaHA U TE3UCOB OIpeAeseT U
TEXHOJIOTHIO KOHCIIEKTUPOBAHUS

— BHUMaTenpHO YWTaTh TEKCT, MOMYTHO OTMEYas HEMOHSATHBIE MECTa, HE3HAKOMbBIC
TEPMUHBI U TIOHATUS. Botnucame na nona 3Ha4eHie OTMEUCHHBIX TTOHSTHI.
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— Ilpu mepBOM YTeHHMH TEKCTa HEOOXOIUMO COCTABUTH €T0 MPOCHION hilaH, TIOCIENO-
BaTEJIbHBIN IEPEYEHb OCHOBHBIX MBICIIEH aBTOPA.

— Ilpu MOBTOpPHOM YTEHUM TEKCTa BBIACISATH CUCHEMY OOKA3AmMe1bCHE OCHOBHBIX II0-
TIOKEeHUH paboThI aBTOPA.

— 3aKIIOYUTENbHBIN ATan paboThl ¢ TEKCTOM COCTOUT B OCMBICIIEHHUH PaHee OTMEYEH-
HBIX MECT U UX KPaTKOH MOCJe10BaTeIbHOM 3aICH.

— Ilpu KOHCIEKTUPOBAHUH HYKHO CTPEMHUTBLCS 8bIPA3UNIL MBIC/Ib AGMOPA CEOUMU C0-
eéamu, T0 ToMoraeT 6oJjee TTy00KOMY YCBOCHHIO TEKCTA.

— B pamkax paGoTbl HaJ NEPBOMCTOYHUKOM Ba)KEH yMeINblil omébop yumam. Heobxo-
MO YYUTBIBATh, HACKOJBKO SPKO, OPUTHHAIBHO, CKATO M3JI0’KE€Ha MBICIb. LluTHpoBaTh HE0O0-
XOJIUMO T€ CYXJICHHUs, Ha KOTOpPbIE BIOCIIEICTBUU BO3MOXKHA CChUIKA KaK HAa aBTOPUTETHOE W3-
JIO)KEHNE MHEHUS, BBIBOJIA TI0 TOMY WJIM HHOMY BOTIPOCY.

KoncnektupoBath 11e51ecoobpa3Ho He Ha OTAEIHHOM JIUCTE, a B O0IIeH TeTpaau Ha OJHOMN
crpanutie nucra. OO0poTHAs CTOPOHA JIUCTa MOKET OBITh MCTIOIb30BaHa ISl TOTIOJTHEHUH, HE00-
XOMUMOCTh KOTOPBIX BBISICHUTCSI B JanbHeimieM. [Ipy KOHCIEKTUPOBAHUU JTUTEPATYPhI CIEAyeT
OCTaBUTH IIMPOKHE TIOJIS, YTOOBI 3alKMcaTh HAa HUX TUIaH KOHCTEKTa. [1ons MoryT OBITh HCHIONB30-
BaHBI TAKXKe JJIs 3alIUCH CBOUX 3aMEUaHHid, TOMOIHEHHIA, BOMPOCOB. [Ipy BBICTYIIIEHUH HA CEMU-
Hape CTYACHT MOXET IOJIb30BATHCSI CBOMM KOHCIIEKTOM ISl IMTUPOBAHUS TIEPBOMCTOYHMKA. Bee
YYaCTHUKH 3aHSATHS BHUMATENbHO CIYIIAIOT BBICTYIUICHHUS TOBApUINEH IO Tpymre, OTMEYaroT
CTIOpHBIE WJIM OLIMOOYHBIE TTOJIOKEHUSI B HUX, BHOCST TOTIPABKH, MPEACTABIISIOT CBOU PEIICHUS U
000CHOBaHHUS 00CYKIa€MBIX TIPOOJIEM.

B kon1e ceMuHapa, Kor/ia mperno/iaBaTeb 3aHATHS TOIBOJAUT UTOTH, CTYICHTHI C YIETOM
pEKOMEHIalMii TpenoiaBaTelsi U BBICTYIUIEHUN COKYPCHUKOB, JOMOJHSIOT WM HCIPABISIOT
CBOU KOHCIICKTHI.

Pexomenaaumuu 11 MOATOTOBKH K 3K3aMeHY
[Ipu moaroToBKe K 3a4€Ty M 3K3aMEHY CTYJEHT BHUMATEIbHO IMPOCMATPUBAET BOMPOCHI,
MPeyCMOTPEHHBIE pabodell MporpaMMoi, W 3HAKOMHUTHCS C PEKOMEHJIOBAHHOW OCHOBHOWM
nuteparypoil. OCHOBOM Il clayu 3a4eTa U HSK3aMeHa CTYACHTOM SIBIIAETCS HW3Yy4YEHUE
KOHCIICKTOB JICKIIUW, TPOCIYIIAHHBIX B TEUECHHUE ceMmecTpa, HWH(OpMAIWs, TOJMydeHHas B
pe3yNbTaTe CaMOCTOATEIbHON paboThl B TEUEHUE CEMECTpa.

7. YueOHasi iuTepaTypa U pecypchbl HH(POPMAIMOHHO-TEJIEKOMMYHUKAIIMOHHOM ceTH
HNurepHer

7.1. OcHoBHAasl JIMTEpaTypa

1. Crok, JI. Beenenue B axoHomeTpuky / JI. Ctox, M. YOTCOH ; mep. ¢ aHTJ. ; MOJ Hay4. Pel.
M.IO. TypynueBoi. — MockBa : U3narensckuii nom «Jleno» PAHXul'C, 2015. — 864 c. —
(Akagemuueckuit yuebHuk). - ISBN 978-5-7749-0865-3. - Pexum pgocrtyma: https:/

new.znanium.com/catalog/product/1043159
2. Mapnac, A. H. DxoHOMeTpHKa : y9eOHUK U MPaKTUKyM s By30B / A. H. Mapmac. — 2-e

u3a., ucnp. u gom. — M. : UznmarensctBo FOpaiit, 2022. — 180 c. — (Bricmiee oOpazoBanue).
— ISBN 978-5-9916-8164-3. — Pexum poctyma : https://urait.ru/viewer/ekonometrika-
49042 7#page/2

3. Kpemep, H. I1I. DxoHOMeTpHKa : y4eOHUK U MPAKTUKYM JIJIsl akaJileMHIuecKkoro OakaitaBpuara /
H. II. Kpemep, b. A. Ilytko ; mox pea. H. ILI. Kpemepa. — 4-e uzna., ucnp. u gon. — M. : U3-
narenscTBO FOpaiit, 2022. — 308 ¢. — (Bricmiee odpazoanue). — ISBN 978-5-534-08710-. —
Pexxum noctyna : https://urait.ru/viewer/ekonometrika-488678#page/2

4. I'anouxun, B. T. DxoHOMeTpuUKa : yueOHUK U MpakTUKyM Jutst By30B / B. T. 'anoukun. — M. :
N3narensctBO FOpaiit, 2022. — 293 ¢. — (Bricmee oo6pazoanue). — ISBN 978-5-534-14974-.
— Pexxum noctyma https://urait.ru/viewer/ekonometrika-490094#page/2
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7.2. lonoIHMTEIbHAS JIUTEPATypa

1. Kamepon 2.K. MukposkoHoMeTpuka: MeTo/ibl U UX npuMeHeHus: Kuura 1 Yuebnoe nocodue
/ Kamepon 3.K., Tpusenu I1LK., nep. ¢ anrn. nox Hayu. pen. Hememesa b. - M.:1 ]| Jleno PAH-
Xul'C, 2015. - 552 c.: 70x108 1/16. - (Axagemudeckuii yueonuk) (Ilepermér) ISBN 978-5-
7749-0955-1 - Pexxum goctyma: https://new.znanium.com/catalog/product/982080

2. Yunbsam, I'pun Oxonomerpuueckuit ananus. Ku.1 / I'pun Yunssam ; non penakuueii C. C. Cu-
HenbHUKOBa, M. 0. TypyHuesoii ; nepeBon A. B. Xoasipes [u ap.]. — Mocksa : [leno, 2016. —
760 c¢. — ISBN 978-5-7749-1157-8 (xu.1), 978-5-7749-0959-9. — TekcT : 3JIEKTPOHHBIN //
OnekTpoHHO-OMOMMoTeyHass cucrema [PR BOOKS : [caiit] — URL: http:/
www.iprbookshop.ru/95146.html

3. Yunbsm, ['pun Dxonomerpudeckuit ananus. Ku.2 / I'pun Yunbsam ; nox pepakuueit C. C. Cu-
HenpHUKOBa, M. 1O. Typynuesotii ; nepeBoa A. B. Xoaeipes [u ap.]. — Mocksa : [leno, 2016. —
752 c. — ISBN 978-5-7749-1158-5 (xu.2), 978-5-7749-0959-9. — TekcT : AMEKTPOHHBIN //
OnexktpoHHO-OMOMmoTeynass cucrema [PR BOOKS :  [caiit]. — URL: http:/
www.iprbookshop.ru/95147.html

7.3. HopmaTuBHBIEe IPABOBbIe JOKYMEHTHI M HHasl IPaBoBasi HHGOpMaL U
He npexgycmorpeno.

7.4. UnTepHeT-pecypchl, CIPABOYHbIE CUCTEMBI.

www.cbr.ru — [lenTpansubrii 6ank Poccun

minfin.ru — MunucrepctBo ¢punancos Poccun

www.gks.ru — 'ockomcrat Poccun

www.rbc.ru — MHpopmanmonHoe arenTcTBO «Pocom3neckoncanTuar» (Poccust)
www.worldbank.org — BcemupHslii 6aHK

www.imf.org — MexayHapoIHbIN BATIOTHBINA (POHT

https://www.hse.ru/info — TocymapcTBeHHBId yHuUBepcuTeT — BpIcmas — 1mikosa
skoHOMUKH (Poccust)

8. www.beafnd.org - bropo skonomuueckoro ananu3za (Poccus)

9. http://www.libertarium.ru/library - bubanoreka MarepuanoB 0 YJKOHOMHUYECKON TeMaTHKE
www.ecfor.ru PAH MHCTHTYT HapOTHOXO3SIICTBEHHOTO MTPOTHO3UPOBAHUS

Nk W=

8. MarepuanbHo-TexHH4YecKasi 0a3a, HHPOPMALMOHHbIE TEXHOJIOTHH, IPOTPAMMHOE
obecriedyeHne M1 HHGPOPMALMOHHBIE CIIPABOYHbIE CHCTEMBbI

MartepuanbHO-TeXHUYECKOE 00ecledeHre JUCIUILTUHBI BKIIIOUaeT B ceOs:

- JIEKIMOHHBIE ayJUTOPUH, 00OPYJOBAHHBIE BUIACONPOCKIIMOHHBIM 00OPYIOBaHUEM JUIS
MIPEe3EHTALINN, CPEICTBAMU 3BYKOBOCIIPOU3BEICHHUS, SKPAHOM;

- IOMELIEHUS U1 IPOBEACHUS CEMUHAPCKUX U MIPAKTUUECKUX 3aHITUH, 000PYOBaHHbIE
y4eOHOI MeOebIo.

JucuuninuHa nojAepKaHa COOTBETCTBYIOIIMMM  JIMIIEH3MOHHBIMH  IPOTrPaMMHBIMU
npoaykramu: Microsoft Windows 7 Prof, Microsoft Office 2010, Kaspersky 8.2, CIIC I'apanT,
CIIC KoHcynbTaHT.

[TporpamMMmHBbIe cpencTBa obecriedeHus yueOHOro npoiecca BKI0YaroT:

- IporpamMMBbl ipe3eHTannoHHo# rpaduku (MS PowerPoint — 17151 MOATOTOBKY CHAiI0B 1
MIPE3CHTAIINN );

- TekctoBbie peaakTopsl (MS WORD), MS ECXEL — s Tabnuil, AuarpamMmm

By3 obecnieunBaer kaxxaoro oOydaromierocsi pabouyuM MEeCTOM B KOMITBIOTEPHOM KJIAcce
B COOTBETCTBHUH C 00BEMOM M3Y4aeMbIX TUCIMILINH, 00ECIIEYMBAET BBIXO/] B C€Th MIHTEpHET.
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http://www.ecfor.ru/
http://www.libertarium.ru/library
http://www.beafnd.org/
http://www.hse.ru/info
http://www.imf.org/
http://www.worldbank.org/
http://www.rbc.ru/
http://www.gks.ru/
http://www.cbr.ru/
http://www.iprbookshop.ru/95147.html
http://www.iprbookshop.ru/95147.html
http://www.iprbookshop.ru/95146.html
http://www.iprbookshop.ru/95146.html
https://new.znanium.com/catalog/product/982080

[TomemieHuss i caMOCTOSTENFHON pPa0OThl OOYYAIOMIMXCSl BKIIOYAIOT CIEAYIOIIYIO
OCHAIICHHOCTH. CTOJIBbI AyJIUTOPHBIC, CTYJIbA, JOCKH AyJJUTOPHBIC, KOMITIBIOTCPEBL C
MOJKJIIOYEHUEM K JIOKAJIbHON CeTH MHCTUTYTa (BKJIIOYasi IPaBOBBIE cUCTeMbl) U IHTEpHET.

21.]'[5[ HU3YUCHUA yqe6H0171 JAUCIHUITIINHBI HCIOJIB3YIOTCA ABTOMATU3HWPOBAaHHAA
OoubimoreyHass MH(POPMALMOHHAsT CUCTEMa M DJIEKTPOHHbIE OHOIMOTEYHBIE CHUCTEMBI:
«YHuBepcurerckass ~ O6ubmmoreka  ONLINE»,  «DnexTtpoHHO-OmOMuMoTeyHass  cuctema
u3narensctBa  JIAHb», «OnextpoHHO-OmbnuoTeuHas cucrema wu3garenbcTtBa  «tOpaifTy,
«OnekTpoHHO-OubmmoTeunass cucrema [PRbooks», «Hayunas »snexktpoHHass Oubanoreka
eLIBRARY» u ap.
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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
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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.

3
Il

[ToHsiTHE MYIBTUKOJITMHEAPHOCTH.

IIpoBepka HanUUUS MYyJIBTUKOJIJIMHEAPHOCTH.

YcerpaneHue MyJIbTUKOJIMHEAPHOCTH. [1o1m1aroBeIil MeTo.

[ToHsTHE AaBTOKOppETSALIHH.

ITpoBepka nHannuusa aBTokoppessiuuu. Kputepuii lapouna-YotcoHa.

[TonsiTHEe O perpeCcCHOHHBIX MOJIESAX C PUKTUBHBIMU MPEMEHHBIMHU.

Bunbl QUKTHBHBIX IEPEMEHHBIX.

[IpeumymiecTBa UCTIONB30BaHUS (DUKTUBHBIX MPEMEHHBIX.

[TonsiTHE O METOZIE KTIOBOPOTHBIX TOUYEK.

CooTBeTcTBHE psiZia OCTATKOB HOPMAJIbHOMY 3aKOHY paclpeesICHHUs.

[IpoBepka Ha HOPMAJILHOCTD psifia OCTATKOB C IPUMEHEHHEM KOA(PPUIIUEHTa aCUMMET-
pun.

[IpoBepka Ha HOPMAJILHOCTH psifia OCTAaTKOB C MPUMEHEHHEM Kod(pduIMeHTa dKcliecca.
[IpoBepka Ha HOPMAIILHOCTH psifia OCTATKOB € MpUMeHeHueM R/S kpurepusi.
O11eHKa TOYHOCTH MOIeIr. MakcuMaibHas 0 a0COJIFOTHOM BEIMYMHE OMINOKA.
Onenka ToyHOCTH MoJienu. OTHOCUTENbHA MaKCUMalbHas OLINOKa.

Onenka ToyHoCTH Mojenu. CpeHsst 10 MOIYJIIO OIIMOKA.

Onenka ToyHOCTH Mojienu. CpeHsist 10 MOTYJIF0 OTHOCUTEIIbHAS OIIMOKA.

OO111e MOHATHUS O BpPEMEHHBIX psJlax.

Meto CKOJIB3AILEN CpeIHEM.

[TocTpoeHne TpeHAOBOW MOJENH 110 PACUETHBIM JaHHBIM.

AnuTUBHAS MOJIETh BPEMEHHOTO psijia. PellieHre ¢ y4eToM CKOJb3sIIen cpeaHeil.
ANIMTUBHASI MOJIETb BPEMEHHOTO Psiia. YIPOILIEHHBIN BapUAHT PEILICHHUS.
MynbTUINIMKaTUBHAS MOJENb BPEMEHHOIO psAsia. Pemenue ¢ yueTom CKob3sIen
CpeaHeN.

MynbpTUIUIMKaTUBHAS. MOJENIb BPEMEHHOTO Psiia. YTIPOILEHHBI BapUAHT PEIICHUS.
Bunsl cucrem ypaBHEHUH.

CtpykTypHas 1 puBeeHHas popMa MOJIEIH.

Heo6xonumoe u 10cTaTOYHOE YCIOBUE WACHTU(DUKAIHH.

KocBeHHBII METO/T HAMMEHBIINX KBAJIPATOB.

. JIByX1maroBelil METOJ HAUMEHBIIUX KBaJApPATOB.

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

YpaBHEHNE TUHEMHON MHOKECTBEHHOM PErPECCUM:

a + by

j} == a+b1x1+b2x2 + +b.px4

- by b
V=ax"x°..x

Ve =

2.

P

TpeboBanue k QakTopam, BKIOYAaEMBIM B MOJAENh JHHEWHONH MHOXKECTBEHHON

perpeccum. ..

1) Yucno ¢akropoB 10MKHO OBITH B 6 pa3 MeHbIIE 00beMa COBOKYITHOCTH
2) ®aKTopbI TOIHKHBI MTPECTABISTH BPEMEHHBIC PSIIBI
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3) CDaKTopBI JOJIKHBI UMCTh OMHAKOBYIO pa3MCPHOCTb

3. Ilapametpsl IpU (akTopax B JIMHEUHOU MHOKE€CTBEHHOM

perpeccun ¥ — & +byxy +Dbyx, + -+ by xl! 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:

1) x:l
2) Xy xd

3) xz'!
4) HeNb3s CACNaTh BBIBO/I

5. KoaddummeHT MHOKECTBEHHON JEeTEpMUHAIINH XapaKTepU3yeT:
1) TecHOTy COBMECTHOrO BIUSHUS (DAaKTOPOB Ha pe3ylbTaT B YpPaBHEHUHM JIMHEHHOU
MHOKECTBEHHOU perpeccuu
2) TecHOTY CBSI3M MEXIY pE3yJbTaTOM H COOTBETCTBYIOIIUM (DaKTOpOM, TPH YCTpaHEHUHU
BIUSHUS APYTUX (PAaKTOPOB, BKIIFOUEHHBIX B MO/JIENb
3) Homto mucriepcuu pe3yJbTaTUBHOTO TMPHU3HAKA, OOBSICHEHHYIO pPErpeccHeil B ero oOIiei
JTUCTIEPCUHI
4) CpenHee W3MEHEHHE pPE3yIbTATUBHON IMEPEMEHHONM C HM3MEHEHHEM COOTBETCTBYIOLIETO
dakTopa Ha €IUHUIYy, NMPU HEU3MEHHOM 3HAYeHHH JAPYruX (HAKTOPOB, 3aKPEIUICHHBIX Ha
CpEIHEM YPOBHE

6. Hawmboiee HarIsTHBIM BUAOM BBIOOpA ypaBHEHUS TAPHON PErPeCcCUU SBISICTCS
a) aHATUTHYECKUIA,
0) rpaduaecKui;
B) KCIIEPUMEHTAIbHBIN (TaOIUYHBIN).

7. CYTL MCTOAa HAMMCHBIINX KBAJIPATOB COCTOUT B:
a) MHWHUMH3AaIUN CYMMBI OCTA@TOYHBIX BCIIMYNH,
6) MHWHUMU3aUU JUCTICPCUHN PE3YIJIbTATUBHOTO IIPU3HAKA,
B) MHWHHUMU3AIUU CYMMbI KBaApPaTOB OCTATOYHBLIX BEJIMYUH.

8. Koadduument muHEHHOTO TApHOTO YypaBHEHUS PETPECCHHU:
a) TIOKa3bIBaeT CpeHee N3MEHEHUE Pe3ysbTaTa C K3MEHEHHEM (aKTopa Ha OJHY EAMHHUILY;
0) OLIEHMBAET CTATUCTUYECKYIO 3HAYMMOCTb YPAaBHEHHS PETPECCHH;
B) TNOKa3bIBaeT, Ha CKOJIbKO MPOILIEHTOB M3MEHUTCS B CPEIHEM pe3ysbTar, eciu (hakTop
n3MeHutcs Ha 1%.

9. Kiaccuyeckuii METO K OLICHHMBAHUIO MAPAMETPOB PErPecCHH OCHOBAH Ha:
a) METO/IC HANMEHBIIINX KBAJAPaTOB:
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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 Uepes3 ; 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 Yepe3 ; 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 TCHICHIIMSI.

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. IIpakTHyeckue 3a1aHus (3a1a4u)

3aganme 1: Boruncaute BBIOOPOYHBIE XapaKTEPUCTUKU IO JaHHBIM HaOIIO/EHUS,
MOCTPOUTH TpauK.

No 1 2 3 4 5
X 2 6 10 14 18
3ananue 2:

1. BerunuciauTh KOBapuaIuio
2. [IpoBepuTh TUNIOTE3Y 00 OTCYTCTBUU Pa3INYHii B TAHHBIX.

No 1 2 4 5
X 2 6 10 14 18
v 1 2 11 12
3aganue 3:

1.0OnpenenuTs cTeNeHpb BIMSHUS HWHAEKCA TOTPEOUTEIbCKIX PACXOA0B HAa 00BbEM MPOJIaxK
(BeUHCTUTH KOO PUITUEHT MapHON KOPPEIISALINHN).

2.01eHUTh 3HAYMUMOCTh BBIYMCIICHHOTO KO3 PUITMECHTA TAPHON KOPPEIISIIHU.

3.ITocTtpouts Matpuily Ko3hHUIMEHTOB MAPHON KOPPEISAIUU 110 TPEM ITePEMEHHBIM.

4. HaiiTu oL1eHKYy MHOKECTBEHHOT'O KO3 (HUIIMEHTa KOPPEIIALIUH.

5.Haiitu ontenky koaduimenta 4acTHONU KOPPEIISAIIHH.

0O0BeEM
PO JIAXK

3aTpaThl
peKnamy

Ha
X1

HNunexc

MOTPEOUTEIBCKHUX
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Y (TBIC.py0IL.) | (TBIC.pYOII.) pacxo10B X2 (%)
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 1024
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
3ananue 4:
1.Iloctpouts nuarpammy paccesHus(KOPPEJSIHOHHOE T0Jie) JJisi 3TOW COBOKYIMHOCTH
JTAHHBIX

2.0LeHUTb TECHOTY CBA3N MeXAy 06BEMOM BbiMyCKa NPOAYKUUN U TEMNEPATYPOA.
TemnepaTtypa X
(rpapycbl

Lenbcuin) 606 | 625 | 644 | 670 | 702 | 725 | 753 | 779 | 805 | 830 | 855
O6bem  BbIMycKa
npoaykuum Y (wT.) | 125 | 132 | 145 | 148 | 156 | 153 | 152 | 147 | 145 | 133 | 125

3amanue 5:

1. OueHuth napameTpbl MOJEIIH.
2. IIpoBepuTh KA4ECTBO YPaBHEHUS PETPECCUU

Homep CPeAHeAyWeBOM MPOXKUTOUHbIM CpeaHeaHeBHasn 3apaboTHas
pervoHa MWHUMYM B AeHb O4HOro nnata, py6.,
TpygocnocobHoro, py6., X

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

3aganue 6:
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IIo

BNIOXKEHUM (X MAH. py6.)

NPEaNPUATHIM

TpeGyercs:

JIETKOU

MIPOMBIIUIEHHOCTH
XapaKTEepHU3yoLasn 3aBUCUMOCTb 06bemMa BbinycKa npoayKuun (Y maH. pyb.) oT obbema KanutasbHbIX

No X y
1 70 36
2 78 38
3 74 46
4 82 44
5 88 48
6 84 42
7 80 40

1. ITocTpouTh CTETIEHHYIO MOJIETh
2. OLEHUTE:

WNHpeke koppensnun
CrannapTHyIO OMHUOKY
CpenHI010 OTHOCUTEIBHYIO OIINOKY

KoaddumuenT nerepmunanmm

F-kpurepuit @umepa

peruona

MoJIy4dcHa

3.IloayuuTh NpOTrHO3HbIE 3HAYCHUS PE3YIbTATUBHOIO IPU3HAKA, €CIIM IPOrHO3HOE 3HaUe-
Hue (akropa yBennunth Ha 10% OTHOCHTEIBHO MaKCHUMAIBHOTO YPOBHSI.

3ananme 7:
WUmetoTcs crepytowme CTaTUCTMYECKME faHHble 06 O4HOM U3 MPOAYKTOB U
Pacxonsr
O0BEM Ha Lena
peanmu3anm pexIamy Lena TOBapa y Wnnekc
U TOBapa (TBIC. TOBapa | KOHKYpPEHTA | MOTPEOUTENbCKUX
(miH. py6.) | Mecs pyo0.) (py0.) (py0) pacxonoB (%)
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

uHpopManus,
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1. IlocTpouts MOzIEND.

2. OcymiecTBUTH BbIOOP (haKTOPHBIX MPU3HAKOB JI TOCTPOCHUS IBYX(aKTOPHOHN perpec-
CUOHHOW MOJEIIH.

3. Paccunrare nmapamMeTpsl MOJEINH.

4. OnpenenuTs TUHEHHBIN KO3 (OUIIMEHT MHOKECTBEHHON KOPPEISILIUY.

5. Onpenenuts KOADPUITUEHT A TEPMUHAIIAH.

6. IlpoBecTy OLIEHKY 3HAUUMOCTH YPaBHEHUS PETPECCUN.

7. OueHuTh ¢ NOMOIbIO t-kputepust CTbIOJAEHTa CTATUCTUYECKYIO 3HAYMMOCTh KO3 P pu-
LIMEHTOB YPaBHEHUSI MHOKECTBEHHOUN PErpeCcCHH.

8. Onenuts BiusHUE (AaKTOPOB HA 3aBUCHMYIO TIEPEMEHHYIO

3ananmue 8:
1. Tocrpouts Mozens Buma Y = a,X1" X2
2. OueHutb napameTpbl MOJACIH ag,a,;,a,
3. OTHOCHUTENBHYIO 2JIACTUYHOCTD 1O (POHIY ¥ TPYIY
4. Yactayro 3G (PeKTHBHOCTE PECYPCOB
5. O06006meHHbI Moka3aTenb 3QHEeKTUBHOCTH
Ton O0BeM BBITTyCKa Y OCHOBHOM KanuTaIT YUucieHHOCTh TIepcoHaa
(mutH. py0.) X1 (mapna. py6.) 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
3ananmue 9:

1. TlocTpouTh ypaBHEHHE B 00IIEM BUIE
2. IlocTpouts ypaBHEHUE ST MYXIUH
3. IlocTpouThs ypaBHEHUE AJIS KEHUIUH
4. Cpenatb nporHos ana x1=70

Ilon

OrneHka JlaaHbIe TecTa 0->KeHCKHIT;
IIPOU3BOJUTEIBHOCTH | CIIOCOOHOCTEN 1-My>KCKOH

6 65 0

3 50 0

5 42 0

12 99 0

3 31 0

8 85 0

5 67 0

10 91 0

8 98 1

1 40 1

9 99 1
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6 90 1
8 93 1
4 72 1
7 80 1
3ananmue 10:
1. TIpoBepka ageKBATHOCTH MOJICIH
2. I'IposepKa TOYHOCTU Mmoaenun
Ouenka Jlanubie Tecta
IIPOU3BOJUTEILHOCTH | CIIOCOOHOCTEM
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

3aganue 11:
ITo cTaTUCTHUYECKUM JAHHBIM

Y (mitH pyo0) X(MiH 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

[TpoBeputh Ha rerepockenactTuuHocTh (Tect [N'onadensaa-Kpanara)
[TpoBeputsh Ha rerepockenactuaHocTs (Tect Criupmena)



3aganue 12:

[TpoBecTu oneHKY KO3 (UIIMEHTOB PETPECCHH € T€TEPOCKENACTHYHOCTBIO.

ITo cratTucTHYEeCKUM JaHHBIM

Y (miH pyo0) X(mnH pyo0)
1 0,6 2
2 0,2 4
3 4,4 6
4 1,8 8
5 8 10
6 34 12
7 11,6 14
8 5 16
9 15 18
10 6 20
11 18 22
12 6,8 24

3aganue 13:
CocTaBUTb ypaBHEHWE NMHENHON NAapHON Perpeccmm, oCTaBmuB ANLIb OAMH 3HaYaLLMi GaKTop.
Howmep Y X, X, Howmep y X, X,
TIPEITPHSITHS TIPEITPHSITHS

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:

MpoBepUTb aBTOKOPPENALMIO.
Howmep y X, X, Howmep ¥y X, X,
TIPEITPHSITHS TIPEITPHUSITHS

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
3aganue 15:

Crenatb aBTOKOPPEISLUIO YPOBHEH BPEMEHHOTO PAJa.




o | KBAPTAIJI t Kon .Bo3.1en
1 1 750
2N 2 2 742
= 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
S 3 11 1984
4 12 1810
1 13 922
= 2 14 908
& 3 15 1840
4 16 1854

3ananmne 16:
npOBeCTM MmoaennpoBaHmMe CE30OHHbIX KonebaHui
I'OJI | KBAPTAJI t Kon .Bo3.nen
1 1 750
§ 2 2 742
— 3 3 1738
4 4 2030
1 5 714
§ 2 6 942
Q 3 7 1984
4 8 2040
1 9 780
S 2 10 710
S 3 11 1984
4 12 1810
1 13 922
§ 2 14 908
Q 3 15 1840
4 16 1854
3amanme 17:

JaHa cucrema
Vi =Bny, o, X, + g
Y, = Byy, t 00X, + g,

HpOBeCTI/I I/I,I[eHTI/I(bI/IKaI_[I/IIO CHUCTEMBI

3aganue 18:
Jana cucrema
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Y, = [—3’12Y2 +0,X,+¢;
Y. = le}ﬂ +0,X, T8,

ONEHUTDH CTPYKTYPHYIO MOJICJIh HA OCHOBAHHUHU JAHHBIX

t Y1 Y2 X1 X2

1 60 5 1300 60

2 62 4 1300 56

3 65 4,2 1500 56

4 62 5 1600 63

5 66 3,8 1800 50
3apanue 19:
1.ITocTpouth auarpamMmy paccessHUs(KOppensuOHHOe TOJe) A 3TOM COBOKYIHOCTH
JAaHHBIX

2.0UeHUTb TECHOTY CBA3M MeKAy 06bEMOM BbIMycKa NPOAYKLMK M TEMNEpaTypoil.
Temmneparypa X
(rpanmycsl

Lenbcuit) 606 | 625 | 644 | 670 | 702 | 725 | 753 | 779 | 805 | 830 | 855
O6beM  BbIIIyCKa
MPOAYKLHH Y
(mT.) 1251132145 | 148 | 156 | 153 | 152 | 147 | 145|133 | 125

3ananmue 20:
[To mnpeanpusaTUsM JETKOW MPOMBINIIEHHOCTH PETHOHA TMOodydeHa wH(opMarws,
XapaKTepHU3yolIas 3aBUCUMOCTh 00beMa BhITTycKa mpoaykiuu (Y MiH. py0.) OT oObema
KaIHTa/bHbIX BAOXKEHUM (X MAH. pyb.)

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. Tpebyercs:
ITocTpouTh cTENEHHYIO MOAEIb
2. OIeHUTD:
WNHunexc koppensauun
CranaapTHyI0 OHIMOKY
CpeHIOI0 OTHOCUTENBHYIO OIIMOKY
Koaddumuent nerepmunanmm
F-kpurepuit @umepa
3. IlomyuuTh NPOTHO3HBIE 3HAUEHUS PE3YJIbTATUBHOIO MpPHU3HAKA, €CIU MPOTHO3HOE
3HavyeHue GaxTopa yBenuuuTh Ha 10% OTHOCUTETHHO MaKCUMAaJIbHOTO YPOBHSI.

3aganme 21:
1. Tloctpouts Moaens Buga Y = a,X1" X2

42




2. OueHHUTHh MapaMeTpbl MOACIH  a(,a,,a,

3. OTHOCHUTENBHYIO IaCTUYHOCTH 10 (GOHAY U TPYILY
4. YacTHy10 3QPEeKTUBHOCTD PECYpCOB

5. O600meHHbIN ToKa3aTesb YQPEKTUBHOCTH

I'on O0mwem Boiycka Y OcHOBHOH KanuTa YucneHHocTs
(MutH. pyO©.) X1 (mnpa. py6.) nepcoHana 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
3ananne 22:

Ilo craTucTueckum JaHHBbIM

Y (mitH pyo0) X(MiH 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

[TpoBectu oneHKY KO3 (UIIMEHTOB PETPECCHH € TETEPOCKENACTHYHOCTBIO.

3aganue 23:
NcxoaHble gaHHble: HYacTnyHble nHTepBanbl 66-70 70-74 74-78 78-82 82-86 86-90 90-94 94-98 98-102
Yactota261212231814121 2.
BblUMCANTD YMCNOBbIE XaPAKTEPUCTUKMU.

3ananue 23:
NcxoaHble gaHHble: YacTuyHble nHTepBanbl 66-70 70-74 74-78 78-82 82-86 86-90 90-94 94-98 98-102
Yactota261212231814121 2.
MocTpoMB KOppenAunoHHoe Mose, BbiABMHYTb TUMNOTE3y O HOPMa/ibHOM 3aKOHe pacnpegeseHus
reHepasbHOM COBOKYMHOCTMU.
Bbiumcante ACUMMETPUIO n SKCUECC. CpaBHUTbL C COOTBETCTBYHOLWMMMN 3HAYEHUAMU A1 HOPMAIbHOM
CNyYaHOM BE/INYUHDI.

3amanue 24:
Mo AaHHbIM NpoBeAEHHOro onpocCa BOCbMM rpynn cemei U3BECTHbI AaHHble CBA3U pacxoaos
HaceneHmA Ha NpoAyKTbl NMNTaHUA C YpOBHEM A0X040B CeMbU. PaCXO,EI,bI Ha NPOAYKTbl NNTaHMA, Yy , TbIC.
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py6. 0,9 1,2 1,8 2,2 2,6 2,9 3,3 3,8 loxoabl cembu, X , Tbic. pyb. 1,2 3,1 5,3 7,4 9,6 11,8 14,5 18,7 1.
MocTpouTb KoppensunoHHoe nosae. Haitn ypaBHeHMe nHenHon perpeccum Y no X. OueHUTb TeCHOTY U
Hanpas/ieHMe CBA3M MeXay MepeMeHHbIMMU C MOMOLLbI0 Ko3ddUUMeHTa NMHEWHOW Koppenauuu
MupcoHa.

3ananue 25:
1) Haiingute HaumensbIiee u Haubomblnee 3HaueHus psaa 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) BeimonmHuTe npoueaypy paHXKUpPOBAHHSL.
3) BeiOpath uncio HHTEpBaIOB ¢ TOMOIIBI0 hopMyisl CTepxeca.
8) Beruncinuth TOuCYHBIE OLIEHKH MapaMETPOB PACIPE/ICIICHUS.

3ananue 26:
JlaH HeCTpyNIIMPOBAHHBIA CTATUCTUYECKHUM PALI.
X 16,2 20,1 21,4 18,9 16,517,3 18,2 19,5 20,4 21 18,2 19,4 19,7
1. BeruncianTs BEIOOPOUHOE CpeiHEe.
2. HaiiTu BRIOOPOUYHYIO AUCTIEPCHIO.
3. HaiiT BbIOOpOUHOE CpeIHEKBaIpaTHUECKOE OTKIIOHEHHE (CTaHIapTHOE OTKIIOHEHHUE).
4. KoaddutmeHt Bapuanuu

3ananne 27:

Ha ocHOBanmm MHOTOIETHHX H&6J’II—OI[€HI/II>1 110 pe3yJjibTaTaM I/IHBCCTI/IIII/II\/’I B IB€ KOMIIaHHNHN ObLT
IIOCTPOEH 3aKOH paclpeiesIeHUs ClIydyalHbIX BeIUYUH X U Y — pa3MepoB I'OJOBBIX AUBHUIECHOB
(B mpo1IeHTax) OT BJIIOKEHUH B JJaHHbBIE OTPACciIU. 3aKOH pacHpeesIeHus MpeICTaBIeH Tadnuuen
(caMOCTOSITENBbHO 3aMOJIHUTH ITYCThIE TYCHKH).

Y
x -10 5 10 Py
-10 0.05 0,25 0,3
20 0.15 0,20 0,05
P,
Heo0xoaumo:

. OnpenenuTh 3aKOHBI PACTIPEACIICHUN KaXI0U CITydYailHON BETUYHHBI.

. YCTaHOBUTH HAIMYUE 3aBUCUMOCTH MEXKIY HUMMU.

. Beruucnuth xoBapuaiuio u KodQPUImMeHT KOppemsium.

. Pemmtsp, 4TO MEHEE PUCKOBAHHO:

. BkitaipiBaTh 1€HBIU B OJJHY U3 3THX OTpacie;

. BkiiagpiBath B 00€ B paBHBIX MPOTOPIIHSIX;

. BkimageiBate neHbrY B oTHOIIEHHH 1 : 2.

. B kakoM oTHOIIEHNH HEOOXOIMMO UHBECTUPOBATH OTPACIIH, YTOOBI MUHUMHU3UPOBATH PUCKH.
3ananue 28:

Pacxoael Ha NPOJYKTE NHTAHHA, V,

NGO T B~ WDHN —

09 1,2 1.8 22 2.6 29 33 38
THIC. py6.

Joxonst cemer, X, THIC. py0. 1,2 3,1 5.3 7.4 9.6 11,8 | 14,5 | 18,7
ITocTpouTh KOPPEIALMOHHOE II0JIE.

2. Haiitu ypaBHeHHe nuHEHON perpeccun Y 1o X.

3. OrBetuts Ha Bomnpoc: Kak B cpenHeM M3MEHSIOTCS pacxoibl HA IMUTAHWE IIPU YBEIUYCHUU
noxoja cembr Ha 1000 pyo.

4. OueHUTh TECHOTY M HAIIPABICHHUE CBSA3HM MEX]y NEPEMEHHBIMH C ITOMOIIBIO KO3 dUIMEHTa
nuHenHon koppensauuu [Inupcona.

5. Onpenenuts CTaHAAPTHBIE OMINOKYU perpeccuu u e€ ko3¢ (HUIHEHTOB.
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6. IlocTpouTh MOBEPHUTENbHBINM MHTEpBaN IS YIJoBOro koddduimeHTa JTUHUM PErpeccHu C
HazexHocThIo 0,95.

7. IIpoBepUTH 3HAUMMOCTh YpaBHEHMsI perpeccuu Ha 5% ypoBHe 1o F — kputeputo.

8. HaliTu nmporHo3Hoe 3HaueHHE pe3ysIbTaTUBHOrO (hakTopa MpH 3HAUYEHUHU MpHU3HaAKa-(akTopa,
coctasisitorieM 110% ot cpeaHero ypoBHs. OLIEHUTh TOYHOCTH MPOTHO3a, PACCUUTAB OLIMOKY
MIPOTHO3a U €ro JOBEPUTENbHBIM HHTEPBAJL.

9. IlocTpouTh NMHMIO TPEH/IA HA KOPPEJIALIMOHHOM IIOJIE.

3ananne 29:
B taGaure npencraBieHbl JaHHBIC TTO IBYM SKOHOMUYECKHUM ToKa3aTessm X, Y.
X439 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. ITocTponUTh KOPPETSAMOHHOE TIOJIE.
2. PaccumraiiTe napaMeTpsl ypaBHEHUN JIMHEWHOH, CTENEHHOW, IIOKAa3aTEJbHOM U
runepooINuecKoi MapHOW perpeccuil [ HEMUHEHHBIX MOJIeIel TPOBOAUTD JIMHEApU3alHio, a
3aTeM HCIonb30BaTh Gynkimo «JIMHENH»].
3. IlepeliTh Ha JUCT AWArpaMMbl W TOCTPOUTH KBAAPATHUUHYK PErPECCHOHHYK) MOJEINb
[Aunarpamma— J100aBuTh TUHUIO TpeHAa — [loTMHOMUANIBHBINA BTOpast CTENEHb .
4. JInst KaXK0 MOJIETH OLIEHUTE TECHOTY CBSI3U C MTOMOIIBIO KOAh(DHUIHEHTA TeTepMUHAIUH.
5. BeIOpaTh Jtyuliiee ypaBHEHUE perpeccuu.
6. OueHuTe CTaTUCTUYECKYI0 HAJEKHOCTh PE3YJIBTATOB PETPECCMOHHOIO MOJEINPOBAHUS C
nomo1usto F — kpurepus dumepa.
7. 3006pa3uth JTUHUIO pErpeccCHy Ha KOPPEISIMOHHOM I0JIE.
8. PaccumraiiTe MporHo3Hoe 3HaYeHUE pe3ysbTaTa, eclid 3HaueHue gaxrtopa yBenuuurcs Ha 10%
OT CPEIHETO YPOBHS.

3ananue 30:
Nmerorcs nannapie o BBIT Mekcuku 3a 20 ner (Tabnuiia) OTHOCUTENBbHO padoueit cuibl (L) u
kanurtana (K). BBII (Muminons! meco, BbipakeHHbIe B meco 1990r.). YuncneHHOCTh pabouunx
(ThIcSTY yenoBek). OCHOBHOM KanuTal (MIJUTHOHBI 11€CO, BRIpayKeHHBIE B Tieco 1990r.)

l'og | BBIl | Kanwran | Pabouas cuna | l'og | BBIl | 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 ocHOBaHuMM TIpeACTaBICHHOM CTATHUCTHKM IIOCTPOUTH HEOKIACCHYECKYI0  MOJEIb
pou3BOJCTBEHHOM (yHkumu Ko0Gba — Jlyrmaca, mpeaBapuTeNbHO IIPeoOpa3oBaB HCXOJHbIE
JaHHBIE B COOTBETCTBHH C JIMHEHHOHN (QyHKIMEH myTeM JIorapuMUpOBaHHS.

4. Kuaioum (0TBeThI) K OLIEHOYHBIM MaTepHaJIaM
OTBeTHI K TECTOBBIM MaTepuanaM: 10, 2a, 3B, 4r, 5B,
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