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1. Hepeqeﬂb IJIAHUPYEMBIX PE3YJIbTATOB Oﬁy‘leﬂlflﬂ o TMCIMIIJIMHE, COOTHECEHHBIX C
INIAHUPYEMBIMH pE3yJbTaTaMHU OCBOCHUSA 06pa30BaTeJ’[LHOﬁ NnmporpaMmmbl

1.1. OcBanBaemMble KOMIETEHINH

Mucnmnmmaa  B1.0.03  «JkoHoMerpuka (MPOJABHHYTBIH YPOBEHB)» o0O0ecneYHBaET
OBJIAJICHUE CJICAYIOIIUMHA KOMIICTCHITUAMHA
Kon
Kon HaumenoBanue HaumeHnoBaHnue koMITOHEHTa
KOMITOHEHTa
KOMITCTEHIHN KOMITCTEHITHN KOMIIETCHIHU
KOMIICTCHIMU
Cnocoben OPHUMEHSITh Criocoben HCIIONB30BaTh
NPOJIBUHYTHIE MaTeMaTHYCCKH it
HUHCTPYMEHTAbHBIE METO/IbI HHCTPYMEHTapHi JUTSt
OIIK OC-3 SKOHOMHMYECKOI'0 aHalMu3a MpHU OIIK OC-3.1 MOCTPOEHUS HKOHOMETPHUYECKHX
pELICHHH  TPAKTHYECKUX U Moenen npH pelieHnn
(vm) MCCIIE/IOBATENLCKIX NPUKJIJHBIX 3a/1a4
33134
Cnocoben UCIIOJIb30BATh
COBpPEMEHHBIE CriocobeH MIPUMEHSATh
MH(OPMALIMOHHBIE TEXHOJIOTHH MH(OpPMALIMOHHBIE  TEXHOJIOTHU
OIIK OC-5 W MpOrpaMMHBIE CpPEACTBa TPH OIIK OC-5.1 MpU  PEIIeHUH  MPAKTHUYECKUX
pEIICHHN  TPAKTHIECKUX U 3a1a9 9KOHOMETPHUIECKUMH
(nnn) HCCIIEZIOBATEBCKUX MeToJIlaMU
3a1a4
Criocoben 000011aTh u
CriocoOHOCTb MPUMEHSITh
KprrHaecku OHCHHBATH OKOHOMETPHUYECKHE METOIBI VIS
OIIK OC-6 HaydyHblE  HCCIENOBaHHi B OIIK OC-6.1 p
9 OLIEHKHU 3 peKTUBHOCTH
npodeccuoHaNbHON 1 (WIIN)
9 MPOCKTOB
CMEXHOM cdepe AesTeIbHOCTH
1.2. Pe3yabTaThl 00y4yeHust
B pe3ynbpTaTe 0CBOCHUS AUCIUIUIMHBI y CTYACHTOB JIOJDKHBI OBITh C(DOPMUPOBAHBI:
OTD/TD
(TIipu HaTTHYUH
npodcranaapra) TpyaoBbie Kon srana ocsocxus Pezymprare 00ydeHus
P P YA KOMIETEHIIHU yﬂ v
WK TIPO(eCCUOHATTBHBIC
NeNCTBUS
TpynoBsie GbyHKIMN OIIK OC-3.1 Ha ypOBHE 3HAHHMIA:
CBSI3aHBl C MOHHTOPUHI'OM —3HaeT OCHOBHBIE TEOPETHYECKHE IOJOKEHUS:  PHCK,
KOHBIOHKTYPEI PBIHKa HEOIPeNIeNIeHHOCTh, (haKTOPbl HEONPeeJICHHOCTH
0aHKOBCKUX YCIIyr, pbIHKaA Ha YpOBHE yMeHPIfII
ICHHBIX Oymar, — oneHnBaeT 3(QPEKTUBHOCTh MPEUIOKECHHH IO Pa3BUTHIO
MHOCTPAHHOU BaJIIOTEI, 00BEKTa HCCIIEIOBAHMS C YIETOM (haKTOpa HEONPEHEIECHHOCTH
TOBapHO-CBHIPHEBEIX PHIHKOB Ha YpOBHE HABBIKOB:
(OT® «KoncymbTipoBatue —  BajieeT HABHIKAMHM OOOCHOBAHMS TpPHMEHEHHs Pa3JHUHEIX
[IICHTOB 1o METOJI0B MOJIETTHPOBAHHS
MCTIOBE30BAHUIO
WHAHCOBBIX TPOAYKTOB H =
gf)cnyr» POAYK OIIK OC-5.1 Ha YpOBHE 3HAHUIA:
MpodeccronansHoro — 3HaeT MporpaMMHOe OOeclieueHue, UCHONIb3yeMoe IIpH
crammapra  «DHHAHCOBOE penieHuu HpaKTI/Iv‘IeCKI/IX 33724 5KOHOMETPHUUECKUMH METOJIAMH
KOHCYJIbTHPOBAHHE Ha ypOBHE yMEHHH.
(Y TBepsKIeH TpHKa30M —TpuMeHsieT WH(OPMAIMOHHBIE TEXHOJOTHUH TPU PELICHHY]
MuHHCTEpCTBA  Tpyaa U NPAKTUYECKUX 3a]1a4 YKOHOMETPUIECKHUMH METOAaMH
COHI/IaHBHOﬁ 3aIUTH] Ha YPOBHC HABBIKOB!:

Poccutickoii dexepanyn o1

— HCHOJB3YCT MATEMATUYCCKUC MCETOJAbl W 3aKOHOMCPHOCTH]
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penieHnit B mpogecCHOHANBHON eI TEIhHOCTH

19.03.2015 Ne 167w)) SKOHOMHYCCKOW HAayKH I TIOATOTOBKM H OOOCHOBAaHUS

OIIK OC-6.1 Ha ypOBHE 3HAHMIA:

3aJa49u U ICIIN HpO(i)eCCPIOHaHLHOfI JACATCIIBHOCTHU

— 3HACT 3aKOHOMCEPHOCTU M METOAbI SKOHOMMYECKOMN HAyYKU,

Ha YpOBHE YMEHHUIL:

OKOHOMCTPHUYCCKUX 3ada4

— oneHka 3(QEKTUBHOCTH TIPOEKTOB C Yyd4eToM (hakTopa
HEOIIpeIeNIeHHOCTH () pe3yiibTatam peuieHusy

Ha YPOBHC HAaBBIKOB!:
— aHaJIM3 U UHTCPIPCTals MMOJTYUCHHBIX PE3YJILTATOB

2. O6beM 1 MecTO JMCHUILTHHBI B cTpyKType OIl BO

VYuebnas aucrumuimHa b1.0.03 «DxoHOMeTpHKa (MPOIBUHYTHIN YPOBEHB)» OTHOCHUTCS K
070Ky 00s13aTebHON YacTH AUCUUIUIMH B COOTBETCTBHM € yUe€OHBIM IUIAHOM, 110 3a04HOU (hopme
oOydJeHus TMCIUILTNHA OcBanuBaeTcs Ha 1 Kypce, o0Imast TpyI0eMKOCTh AUCIUTUINHBI B 3a9€THBIX
emuamax cocrasnser 180 gacos (5 3ET).

[To 3aounoii dopMe 0OyueHHS KOJIMUYECTBO aKaJEeMHUYECKHX YacOB, BBIJICJICHHBIX Ha
KOHTaKTHYIO paboTy ¢ mpenojaBateneM (TI0 BUJaM y4eOHbIX 3aHATHH) — 34 gacoB (Jreknuit — 12
9acoB, MPaKTHYeCKUX 3aHATHI — 20 yacoB, KOHCYNbTalMsi — 2 dYaca), Ha CaMOCTOSTEIBHYIO
paboty oOyuarormmxcst — 137 gacoB, Ha KOHTPOJIL — 9 Jacos.

dopma MPOMEKYTOUHOM aTTECTAI[MH B COOTBETCTBHH C YICOHBIM TUIAHOM — DK3aMeH.

OcBoeHue JUCHMIUIMHBI ONMpAaeTcs Ha MHHMMaJIbHO HEOOXOAMMBIM  00BEM
TEOPETUUYECKUX 3HAaHUI B 00JacTH MaTeMaTHKH, a TaKKe Ha MPUOOPETCHHbIE paHEe YMEHHUS U
HaBBIKM B 001acTH MH()OPMATHKH, SKOHOMUYECKOH TEOPHH.

3.Conep:kaHue ¥ CTPYKTYPA IMCHUILIMHBI

3.1. CTpyKTypa JUCHUILIHHBI

3aounaa ghopma odyuenusn

HaumenoBaHnue Tem (pa3eJioB), O0beM TMCHUILINHBI (MOIYJIsT), Yac.
®opma
KonTakTHas padora
CP TeKYIEro
Ne n/m 00y4AKOIIUXCSH C
o KOHTPOJIs1
Bcero npernoaaBaresemM *
. ycrneBaeMocTH®,
10 BH/IaM Y4eOHbIX 3aHATHIT D OMEKVTOTHON
JU, | JP/ | 113/ | KCP :TTeCTZ;M**
JOT | AOT | AO0T*
Tema 1 Perpeccronnslif aHanmms3 u 16 2 14 (0]
SHJIOT€HHOCTD
Tema 2 OlleHKa CUCTEM YpaBHEHHIH 22 2 4 16 P3
Tema 3 Mopgenu naHenbHBIX TaHHBIX. 14 14 P3
Tema 4 Henuneiinpie Mozienu 1 0T00p 20 2 4 14 P3
AanTUBHBIE METOIBI aHAIN3A P3
Tema 5 BPEMEHHBIX PAJIOB. 22 2 4 16
IIporHo3upoBaHue N0 MOJEIAM
ARMA, ARIMA.
Tema 6 [pranHAOCTE ¥ OJI0YHAS 14 14 (0]
9K30T'€HHOCTb.
Tema 7 MGTOI[OJ'IOFI/ISIUBGKTOPHBIX 10 2 8 P3
aBToperpeccuii (VAR).
Tema 8 BaiiecoBckuii nonxo,u; BBenenue B 12 2 2 8 P3
¢unsTp Kanmvana. baifecoBckue




VAR.

Henuneitnple Mozienu BpeMEHHBIX P3
s110B. Mozienl BpEMEHHBIX PAIOB

PAAOB. VOTLCIH BP P 12 2 2 8

C YCIIOBHOM

reTepOCKEaCTUYHOCTHIO

Tema 9

JpoOHO-UHTErpUpOBaHHBIE PSIIBL. P3
Henuneitasie npeobpa3oBaHus 1 10 2 8
enuHuYHbIe KOpHU. Ce30HHBIE
€IMHUYHBIE KOPHHU.

Tema 10

[pakTHyuecKue BOIPOCHI P3, T
KOMHTETPAllMOHHOI0 aHaJIN3a
Tema 11 | HecTalMOHapHBIX BPEMEHHBIX 17 17
psanoB. JluHaMudeckuii MeTox
HaMMEHBIINX KBaIPaToB

Koncynpranus 2

[TpomexyToUHast aTTECTAIHS 9 K3

Bcero: 180 12 20 137 53ET

Ilpumeuanue:

* hopmol 300anuUll MeKywe2o KOHMpoas ycnesaemocmu. Koumpoivhvie pabomol (KP),
onpoc (0), mecmuposanue (T), keiic (K), cumyayuonnas 3adaua (C3) u 61wl yuebHvIX 3a0aHULL:
acce (3), pepepam (P), oucnym (/])

** dhopmbl npomesicymounoi ammecmayuu. dx3amen (Ix3), 3auem (3), 3auem ¢ oyeHKou

(30).
3.2 Coneprxanue JUCHHUIIMHBI (MOTYJIs)

Tema 1. PerpeccuoHHBIN aHAJIU3 M IHIOT€HHOCTD.

Dranbl SMIUPUYECKOTO aHATU3a SKOHOMUYECKHX 3afad. Tumbl nanHbiXx. CTpYKTYpHOE U
HECTPYKTYpHOE MoOeaupoBanue. [IpuyrHHO-CIAEACTBEHHAs CBsA3b M MpHHIUI Ceteris paribus.
VYci10BHOE MaTeMaTHYECKOE 0)KHIaHUE.

Knaccuueckas nuneitHas moaenb perpeccur. O1ieHKa METOJIOM HAaMMEHBIIINX KBAIPaTOB.
BriBon MHK-onienok. Meton MoMeHTOB — onpezenieHne u npumep. [logoOpanHble 3HaUCHUS U
ocratku. KauectBo nmogdopa. Kosaddunuents! perpeccun, namMmenenue macirada. [Ipocreiie
crocoObl yuera HenuHerHocTH. MomeHTsl MHK-o1ieHOK, WX HECMEIIEHHOCTh, IUCIIESPCHS
orieHOK. OneHKa AUCIepCHu OMHOOK.

Mogenb perpeccu ¢ MHOTUMH OOBsCHsAOmMMUMH nepeMeHHbiMH. MHK-onenkun ms
MHO>ECTBEHHON perpeccun. Teopema [aycca — MapkoBa. OIlleHKa JIHCIIEPCHUU  OINUOKH.
Martpuua koBapuanuu orieHoK. utepnperanus ko3¢ duinentos.

OneHuBaHue yCIOBHOTO OKUAAHUS U TPOTHO3UPOBAHHE.

[TocTpoeHne AOBEPUTENBHBIX MHOXECTB W IMpoBepka rumote3. Pacnpenenenus MHK-
OIICHOK KO3()(UIIMEHTOB M OCTATOYHOW CyMMBI KBaJpatoB, t-craTtuctuka. JloBepurenbHbIC
UHTEpBAIIBI UISI OTHENbHBIX KOA(P(GUIUMEHTOB, OCHOBAaHHbIE Ha 3HAUCHUSAX {-CTATHCTHK.
[IpoBepka TrHUMOTE3: KPUTHYECKOE MHOXKECTBO W YPOBEHb 3HAUYMMOCTH CTaTHCTUYECKOTO
KpUTEpHs, MOIIHOCTh KPUTEPUs MpPHU MPOCTOW anbTepHatuBe. [IpoBepka rumore3 o 3HAUYECHUSX
KO3 QUIUEHTOB ¢ HcHojb3oBaHueM t-cratuCtuku. HabmrioneHHBI ypoBeHb 3HauumocTu (P-
3HAYEHUE).

Cnyuaiinble perpeccopsl. Acumnroruueckue cBoiictBa MHK-onenok. CocToATENbHOCTS.
TecTupoBaHuE TUNIOTE3 C UCIIOJIH30BAHUEM ACUMIITOTUYECKUX CBOMCTB.

TectupoBaHue MPOU3BOIBHBIX OTPAHUYEHUH Ha KOO PHUIHEHTHI. F-cTatncTuka.

[IpoGnemMbl MHOKECTBEHHON pErpecCHOHHON Moenu. Beioop GyHKIIMOHATBHOW (HOPMBL.
Ommbku cnenudukanuu. TectupoBanwe Ha omuOku crnenudukanuu. KoppenupoBaHHbIe
perpeccopel. [Ipobnema mynbTuKOUIMHEApHOCTH. [IpomyiieHHbie TepeMeHHble. CMelieHue
orneHOK. [Ipokcu-mepeMeHHble. buHapHble U TUCKpPETHBIE OOBSICHSAIOIINE TIEpEeMEHHbBIC.




CrenepupoBannbie perpeccopsl. [lepemenHble, n3MepeHHbIe ¢ omubOkoi. Hecmyuaiinas BeIOOpKa
U IPOIYLICHHbIE HAOIIOCHMSL.

[Ipobnema  reTepocKeNaCTUYHOCTH.  TeCTUpOBaHME  TUMOTE3  NpU  HAIMYHU
reTepoCKeAaCTUIHOCTU. TecTHpoBaHNEe HAa MPUCYTCTBUE reTepocKeqacTUYHOCTH. OO0OIICHHBIH
MHK. Hocrtynubsiiit OMHK.

OunoreHHoctb. Mcrtounuku osuaorenHoctu. Cwmemenne B MHK-omenkax wu3-3a
SHJIOTEHHOCTH. MHCTpyMeHTanpHBIE TepeMeHHble. TpeOoBaHMS K HMHCTPYMEHTAJIbHBIM
nepemeHHbIM. 2-ctynendatsii MHK. CocTosiTenbHOCTh, acCUMNTOTHYECKAasT HOPMAIbHOCTh M
spdextuBHOCTS.  TectupoBanme rumore3. TecTHpoBaHME THIOTE3 B MPHUCYTCTBUU
rerepockegactuaHocTu. [Ipobnemsr 2-ctynenuatoro MHK. Cnabbie nHcTpyMeHTHI. TecTsl Ha
SHJIOTEHHOCTh. TecT yCIoBUi CBEpXUACHTU(DUKAIIH.

Tema 2. OueHnka cucremM ypaBHeHHIA.

MHK st cucreM ypaBHEHM. DK30T€HHOCTh OOBSCHSAIOIMMX IMepeMeHHbIX. Crporas
9K30TeHHOCTh. [lpuMepsl cucTem: BHemHe He cBs3aHHbIe ypaBHeHHs (SUR), manennHbIE
nanubie. Bun marpunbl koBapuanuu ommook. Onenka oobenqunenasiM MHK. Onenka OMHK u
noctynabiM OMHK. Acumnroruueckue cBoiictBa. TectupoBanue runores. OleHKa BHEIIHE HE
CBSI3aHHBIX YPaBHEHUH C OTPAaHUYCHUSMHU Ha TTapaMeTPHI.

OreHka CHUCTEM YpaBHEHHWW C TIOMOIIBIO HWHCTPYMEHTAJIBHBIX TMEPEMEHHBIX. 2-
cryneHuateii MHK nmns cucrem ypaBuenmii. 3-crynendatsiii MHK. OOoOmieHHBINH MeTOI
MOMEHTOB. Martpuiiel BecoB. OnTumanbHas MaTpuila BecoB. BriOOp MeTO/Ma OIEHKH CHCTEM.
TecTtupoBaHue rumnoTes.

CucteMbl OJHOBPEMEHHBIX YpaBHEHMH. OKOHOMHUYECKHE 3aJadyd, NPUBOIAIINE K
cUCTEeMaM OJHOBPEMEHHBIX ypaBHeHHM. Mnentudukanus. ¥Ycnous uckimouenus. CoxpamieHHas
¢dopma. JluHeliHble oOrpaHuyeHHs oOOIIero BHIA. YCIOBUS UACHTU(UKAMHM, OTCYTCTBHS
uIeHTU(UKAITMN, TOYHOW HACHTU(UKAIMU W cBepxuaeHTudukanuu. DdPeKTuBHAS OICHKA
napaMeTpoB cokpaiieHHoi (opmbl. UneHTrduKkanus Ha OCHOBE MPOU3BOJIBHBIX OTpaHUYECHUN
MeXay ypaBHeHUsMU. WneHTHduKaius Ha OCHOBE OTPAHMYECHHMM Ha MaTpHIly KOBapHAIlUH.
HenuHelHOCTP 1O 3HIOT€HHBIM [TEPEMEHHBIM.

Tema 3. Moaean naHeJbLHBIX JaHHBIX.

MotuBaiusi: mnpoOjemMa MPOMYIIEHHbIX TNepeMeHHbIX @DukcupoBaHHble 3 EKTHI,
cinydaitaeie 3¢ dektol. [Ipeanonoxenus 00 ommOKax: CTporas 3K30T€HHOCTb OOBSICHSIOIMIHNX
MIEPEeMEHHBIX, MOTIEPUOIHAs SK30reHHOCTh. OIEHKH ypaBHEHUS B pazHoCTsIX. OIeHKH naHesnen
co ciuydaiiHpiMH d(dekramu. OneHkd maHene ¢ ¢ukcupoBaHHbIMU d(pdexramu. Tect
Xaycmana. Knacrepu3zanus HaOMI0IeHUIA.

Tema 4. HesqmHeilHOCTH U 0TOOP

JluckpeTHble 3aBUCUMbIE iepeMeHHble. JInHeiinas Moaens BeposiTHOCTU. [IpoOuT-Moaensb.
Jloructuueckas monenb. OneHKka METOAOM MaKCUMAbHOTO MPaBIONOA00Ms. DHIOTEHHOCTh B
OOBACHSIONUX TEePEeMEHHbIX. MHOXECTBEHHAsI JIOTUCTHUYECKass MOJeNb. YTOPSAOYCHHbIE
JIOTUCTUYECKHE U TPOOUT-MOIEIH.

Len3zypupoBaHHbIE perpeccuu 1 HecaydyaitHbie BBIOOpKU. ToOuT-monenu. ['ereporeHHOCTH
U DHAOTEHHOCTh B TOOUT-mMojensx. CenekTuBHas BBIOOpKA. TECTUPOBAHUE U KOPPEKIUs
CMEIIIEHUS CEeIeKTUBHON BEIOOPKHU

Onenka mporpaMM U dKCriepuMeHToB. [Ipobrnema nu3aifHa SKCIIEPUMEHTOB U CaMOOTOOD.
MeToBl OIICHKH C HCIOJIb30BaHHEM Propensity score. MeTozbl OIEHKH C HCIOJb30BAaHHEM
WHCTPYMEHTAIbHBIX IEPEMEHHBIX.

Tema 5. ApanTuBHBIC MeTOAbl aHAJIN3a BpeMeHHbIX psaaoB. IIporHosupoBanue mo
moaeassM ARMA, ARIMA.



CrnaxuBanue BpeMeHHOTo psija. [IporHo3upoBanue Oyaymux 3HaUYCHHH BPEMEHHOTO PsJia.
Cxonp3zsimue  cpennue. Punptp Xoapuka — I[Ipeckorra. IlpocToe  3KCHMOHEHIMAIBHOE
criiakuBanve. JIBOMHOE SKCINOHEHUHMAIbHOE CrilakuBaHue, meron bpayna. Meron XoJibra.
Meron Xonsra — Bunrepca. ®@unbtp bakcrepa — Kunra. IIporHosupoBanue mno monensm
ARMA, ARIMA.

Tema 6. IlpyuuHHOCTD U 0JI0YHASI IK3OT€HHOCTb.
[lonsTuss npuunHHOCTH 1O ['pelinmxepy M OJIOYHOM 3K30T€HHOCTH OJHOW TIPYIIIIbI
IIEPEMEHHBIX OTHOCUTENIBHO JPYrOM IPYIIIBI NEPEMEHHBIX.

Tema 7. MeTonosiorust BeKTOpHbIX aBToperpeccuii (VAR).
Metononorus VAR u ee wuHCTpyMeHTapuil ((QyHKUMHM MMIYJIbCHOTO OTKIHMKA U
JEKOMIIO3UIMH AKcriepcuil omubok nporHo3os). [Ipumeps! ucnonb3oBanus metogojaorun VAR
JUISI KOHKPETHBIX CTATUCTUYECKHUX JAHHBIX, BOZHUKAIOIIUE TIPU 3TOM 3aTPyIHEHUS.

Tema 8. baiiecoBckuii moaxoa. Beenenue B puinbtp Kasimana. baiiecoBckue VAR.

CyTp 0aitecoBCKOr0 TOJX0J1a, €r0 OTJIMYHME OT YaCTOTHOTO (KJIACCHYECKOI0) MOAXOA.
[lepexon ot ampuopHOro pacrpeneieHust K anocrepuopHoMy. ComnpsiKeHHbIE pacipe/esieHusl.
baitecoBckne TodeuHble OLEHKH. bailleCOBCKME [1OBEpUTENbHBIE HHTEpBaibl. bailiecoBckas
IIpOBEPKa runore3. baliecoBCcKue BBIBOIBI B MOJEIIM HOPMAJIBHON JIMHENHOW PErpeCCHH.

MerToibl TOJTy4eHHsT BBIOOPOK U3 alloCTEPUOPHOTO pacmpeeneHus. CoMIUIMpoBaHUE 110
['u66cy. Anroputm Metpononuca. Anroputm Merponosinca — ['actunrca.

baiiecoBcknii moaxon B MoAeNaX mpocTpaHcTBa coctosiHui. Dunbtp Kanmana.
Koncrpyknus anropurma. @unerpanus n criaaxuBaHue. CTpyKTypHbIE MOJEIH BPEMEHHBIX
PAIOB.

baitecoBckue VAR. AnpuopHoe pacripeaenenune MunaecoTsl/JIutrepmana.

Tema 9. HesmmHeliHble MOJIeJIH BpeMEHHbIX PS/IOB.

Moyen BpeMEHHBIX PSJIOB C YCIOBHOW TIeTEPOCKEAACTUYHOCTHIO; MOTHBAIMS K HX
ucnoas3oBanuo. Moaens ARCH, ee Hemoctatku. TectupoBanue Ha ARCH-3¢dexr. Moaenu
AR/ARCH. CranmapruzoBannbie ocratkd. O6o6mennas ARCH wogens (GARCH), ee
npeumyiectsa u Hemocrtatkd. TectupoBanne Ha GARCH sddexr. Mogenn AR/GARCH.
Mogens IGARCH. Moaenu ¢ adpdexrom peruara: EGARCH, TARCH.

Kpusas BnustHus HOBOCTel. [IpoBepka rumore3sl 00 OTCYTCTBHU ACUMMETPHH BIIMSHUS
wioxux W xopommx HoBocrei. Kommonentnas GARCH. Mogens GARCH-in-Mean.
Mmuoromephbie moaenu GARCH.

Tema 10. [poOHo-mHTerpupoBaHHble Ppsiabl. HejuHeliHble NpeoOpa3oBaHusi M
eIMHUYHbIe KOPpHHU. Ce30HHbIE eJUHHYHbIE KOPHH.

JlpoOHO-uHTETpHpOBaHHbIC BpeMeHHbIe psaabpl. Moaens ARFIMA.

[IpoBepka THUINOTE3bl SAMHUYHOTO KOPHS M HEIUHEWHBIC MPEOOpa30OBaHHS BPEMEHHBIX
psnoB. BwiOop Mexay NpoBEpKOW HadWuvs €JUHHUYHOTO KOPHS B YPOBHAX M TMPOBEPKOM
HaJIW4Us AUHUYHOTO KOPHS B JIoTapupMax ypoBHEH.

MoTuBaIms K pacCCMOTPEHHUIO MOJIENel ¢ Ce30HHBIMU €TMHUYHBIMU KOpHsAMU. [IpoBepka
TUMNOTE3 O HATMYUU Y BPEMEHHOTO Psifia Ce30HHBIX €IMHUYHBIX KOPHEH.

Tema 11. IIpakTH4yecKkne BONPOCHI KOMHTEIPALMOHHOI0 AHAJIN3a HECTAMOHAPHBIX
BpeMeHHBbIX Ps/i0B. /luHAMMYeCKHA MeTO] HAUMEHbIIIMX KBAaPaTOB.

MeTo1pl OLIEHUBAHUS JIOJTOBPEMEHHOM CBA3M MEXKIY HECTAlMOHAPHBIMH BPEMEHHBIMU
psagamu. OLiEHMBaHHE B TPEYrosibHOM Mojenu. OIEeHMBAaHUE paHra KOMHTErpaluu METOAO0M
Moxancena. J[MHAMHMYECKMH MeTO] HAMMEHBIIMX KBAAPaTOB. JMHAMHYECKHMH METOJ
HaUMEHbIIMX  KBAJpPaToB Ui  KOWHTETPUPOBAHHBIX  PSJIOB  TMEPBOro  MOpsIKa
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MHTETPUPOBAHHOCTU. JIMHAMUYECKMHA METOJ HAUMEHbIIUMX KBAJApPaTOB i1  CHUCTEMBI
KOMHTETPUPOBAHHBIX  PsANOB, COJAEpXKalle psAasl IEpBOIO U BTOPOro  IMOPSAIKOB
MHTETPUPOBAHHOCTHU.

4. MarepuaJbl TeKylIero KOHTPOJIS1 yclieBaeMOCTH 00y4YaroImmXxcst

41, ®opMbl W MeTOAbI TEKYHIEr0 KOHTPOJISI YCHEBAeMOCTH OOyYawIMXcs U
MPOMEKYTOYHOM aTTecTAlUH

B xone peanmuzanuu mucruruimael b1.0.03 «DxoHOMETpHKa» HCIIOIB3YIOTCS CICTYIOIINE
METO/Ibl TEKYIIEro KOHTPOJIS YCIIEBAEMOCTH 00yYarOIuXCs:

METOI[LI TEKYIIETr0 KOHTPOJIA

Ne n/m HaumenoBanue Tem (pa3jiejioB)
yCIeBAEMOCTH
1. PerpeccronHbIi aHAJIU3 ¥ OHAOT€HHOCTD YcTHBIN onpoc
2. OreHKa cUCTeM ypaBHEHHH Pemenue 3anau
3. Mogenu maHeabHbIX JaHHBIX. Pemenue 3amgau
4, HenunelHbIe MOJCTH U 0TOOD Pemienne 3amau
5. AJlanTUBHBIC METO/IBI aHATTN3a BPEMEHHBIX PSIOB.

[Tporuosuposanue no moaeasim ARMA, ARIMA. Pemenne 3a/124

6. [TpuunHHOCTH U OJI0YHASI YK30T€HHOCTb. YcTHBIH ompoc
7. Merozonorus BeKTopHbIX aBToperpeccuii (VAR). Pemenue 3agau
8. baiiecoBckuii monxon. Beenenue B punptp Kanmana. Pemienne 3amau
baiiecoBckue VAR.
9. Henuneiinbie Mmoaenu BpeMeHHbIX psaoB. Monenu
. Pemenue 3agau
BPEMEHHBIX PSIIOB C YCIOBHOM I'eTepOCKEIACTUYHOCTHIO
10. [ poOHo-uHTErpupoBaHHbie psiapl. HemmneliHbie
npeoOpa3oBaHUs U eAMHUYHbIE KOPHU. Ce30HHbIE EAMHUYHbBIC Pemenue 3anau
KOpHHU.
11. [IpakTHyeckue BOIPOCH KOMHTETPALIMOHHOTO aHAIN3a

Pemenne 3amau

HECTALMOHAPHBIX BPEMEHHBIX PAZ0B. JIMHAMUYECKHHA METOA TTHCEMCHHBLH TecT

HaMMCHBIIINX KBAaApaTOB

4.2. TunoBble MaTepHUaJIbl TEKYIIEr0 KOHTPOJISI yCIIeBAEMOCTH 00yYAKOLIIMXCS

TunoBbie OLCHOYHBIC MAaTE€PHUAJIbI 110 TEMAaM:

Tema 1. BBenenue B 5JKOHOMETPUUECKOE MOJECIUPOBAHUE.
Bomnpocs! a1 onpoca:

1. OcHoBHBbIE 32/1a4M 5KOHOMETPUKH.

2. DKOHOMETpUYecKas MOJIEb.

3. Krnaccuduxkaims 5KOHOMETPUUECKUX MOIENIEH.

4. OcHOBHBIE ATaNbl IKOHOMETPUUYECKOTO UCCIICTOBAHUSI.

Tema 2-3. Ilapnas nmHeiiHas perpeccus u koppensanus. [lokazaTenu KadecTBa
perpeccum.

Tunosble 3aJaHuA:

Ilo 27 pernoHaMm cTpaHbl M3y4aeTcs 3aBHCUMOCTh CpeiHel 3apaboTHOHM miaTel Y OT
BaJIOBOTO pernoHabHoro npoaykra (BPII) Ha nymry HaceneHus X:

BPII Ha nymy HaceneHus, ThIC. Cpenuss 3/mara, ThIC.
pyo., x pyo., Y
35,8 35
22,5 2,6
28,3 3,2




BPII Ha nymy HaceneHus, ThIC. Cpenusis 3/muiara, ThIC.
pyo., x py6.,y
26 2,6
20 2,6
31,8 3,5
30,5 3,1
29,5 2,9
41,5 3,4
41,3 4,8
34,5 3
34,9 3,1
34,7 3,3
26,8 2,6
32,5 3,3
32,4 3,3
50,9 3.9
448 4,7
79,1 6,5
47,4 5
53,3 4,5
33,1 3,7
48,4 4,5
61,1 7,2
38,9 3,4
26,2 2,9
99,3 5,4

e [IlocTpoiiTe KOPPEISAIMOHHOE MOJIE.

e PaccuuTaiite napameTpsl ypaBHEHUN JIMHEWMHON MapHOU perpecCum.

e TloctpoiiTe Ha KOPPETALUOHHOM JIMHUIO PETPECCHU.

e OreHuTe TECHOTY CBSI3U C IOMOIIbIO KO3 (pUllMeHTa 1eTepMUHALINH.

e C mnomouipto F-xpurepuss Puiiepa OIEHUTE CTATHUCTUYECKYIO HAJIEKHOCTh
PE3yABTaTOB perpeccuoHHOro MoaeaupoBanus (o = 0,05).

e [lo HaiileHHOMY ypaBHEHHUIO PErpecCMd pacCUMTAalTe MPOTHO3HOE 3HAYCHUE
pe3ynbTaTta mpH YCIOBUH, YTO MIPOrHO3HOE 3HaYeHHe PpakTopa yBenuuurtcs Ha 4%

OT €T0 CPEAHETO YPOBHA.

Tema 4. HenuneitHble MOJIENIN PETPECCUH U UX JTMHEAPU3ALIUAL.

Tunosble 3a7aHnun:

1. TTo 27 pernoHam cTpaHbl U3y4aeTcsl 3aBUCUMOCTb CpesiHell 3apaOOTHOW MiaThl Y OT
BaJIOBOTO pernoHabHoro npoaykra (BPII) Ha nymry HaceneHus X:

BPII Ha nymy HaceneHus, ToIC. py0., x | Cpennsis 3/miara, TeIC. pyo., Y

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

26 2,6

20 2,6
31,8 35
30,5 31
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BPII na nymy HaceneHus, Thic. pyo., X

Cpennsist 3/mu1ara, Toic. pyo., Y

29,5 2,9
41,5 3,4
41,3 4,8
34,5 3

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

53,3 4,5
33,1 3,7
48,4 4,5
61,1 7.2
38,9 3,4
26,2 2,9
59,3 5,4

e [locTpoiiTe KOPPEISAIMOHHOE MOJIE.

e Paccuuraiite mapaMmeTpbl ypaBHEHUW JIMHEWMHOW, CTENEHHOM, IMOKa3aTeJIbHOM,
TUTIEPOOTMYECKO MapHON PETrpecCcum.

e [locTpoiiTe Ha KOPPEISIIUOHHOM IOJIE€ BCE PETPECCUH.

e OreHuTe TECHOTY CBSI3U C MOMOIIBIO KO3 dULIMEeHTa 1eTepMUHALIUH.

e C mnomouipto F-xpurepuss @Ouinepa OIEHUTE CTATHUCTUYECKYIO HAJEKHOCTh

pe3ynbTaToB perpeccuoHHoro MojenupoBanus (o = 0,05).

I[Io 3HaueHusIM

XapaKTEePUCTUK OOOCHYITE BHIOOP HAMITYUIIETO YPAaBHEHUS PErPECCHH.

e Jlo BbIOpaHHOMY ypaBHEHHUIO PETPECCHM PACCUUTANUTE MPOTHO3HOE 3HAYCHHE
pe3ynbTaTta npH YCIOBUH, YTO MIPOrHO3HOE 3HaYeHHe (pakTopa yBenuuutcs Ha 4%
OT €r0 CPe/IHEro ypOoBHSI.

Tema 5. JluHeilHas MoJenb MHOXXECTBEHHOUW perpeccuu. PerpeccHoHHble MOJCIH C
MIEPEeMEHHOM CTPYKTYpOii ((PUKTUBHBIE IEpEMEHHbIE).
Tunosble 3a7aHuA:

1. ImeroTcs JaHHbIE 0 AesTenbHOCTH KpynHenmux komnanui CIIA:

Hucroii Hcnounb3o- PeiHOYHAas Ka-
O6oport . YucneHHOCTh
Nop/m | RoxoL mmpn | o WD BAHHBIN JSNT— MUATATU3ALMS
h noiut. CIIIA, CH’_I A KaluTall, MIpJ X’ KOMIIaHUH, MIIPZ,
y AL » XL noiur. CHIA, x»2 THIC. TCIL., %3 nmosut. CIHIA, xa
1 0,9 31,3 18,9 43,0 40,9
2 1,7 13,4 13,7 64,7 40,5
3 0,7 4,5 18,5 24,0 38,9
4 1,7 10,0 4,8 50,2 38,5
5 2,6 20,0 21,8 106,0 37,3
6 1,3 15,0 5,8 96,6 26,5
7 4,1 137,1 99,0 347,0 37,0
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YHucteiit Hcnonb3o- PeiHouHas ka-
Obopot . HucneHHoCTh
Noyp | AOXom Mapn | o0 - BaHHBII JS— MU TATA3AIIS
noJut. CILA, - CH’_[ A, xg | ¥ATATAL MAPL |t X’3 KOMIIaHUH, MJIPJL
y ' ’ ot CIIA, x2 ' " nomn. CIIA, xa
8 1,6 17,9 20,1 85,6 36,8
9 6,9 165,4 60,6 745,0 36,3
10 0,4 2,0 1,4 4,1 35,3
11 1,3 6,8 8,0 26,8 35,3
12 1,9 27,1 18,9 42,7 35,0
13 1,9 13,4 13,2 61,8 26,2
14 1,4 9,8 12,6 212,0 33,1
15 0,4 19,5 12,2 105,0 32,7
16 0,8 6,8 3,2 33,5 32,1
17 1,8 27,0 13,0 142,0 30,5
18 0,9 12,4 6,9 96,0 29,8
19 1,1 17,7 15,0 140,0 25,4
20 1,9 12,7 11,9 59,3 29,3
21 -0,9 21,4 1,6 131,0 29,2
22 1,3 13,5 8,6 70,7 29,2
23 2,0 13,4 11,5 65,4 29,1
24 0,6 4,2 1,9 23,1 27,9
25 0,7 15,5 5,8 80,8 27,2

2.

PaccuuTaiite mapaMeTpbl JHUHEHHOTO YpaBHEHHUS MHOXKECTBEHHOW pETrpeccuu ¢
MIOJIHBIM TepevyHeM (PaKTOpOB.

JlaiiTe cpaBHHUTENbHYIO OLEHKY CHJIBI CBSI3M (DAKTOPOB C PE3yJbTaTOM C MOMOIIbIO
KO3 PHUITMEHTOB AIMACTUYHOCTH.

OneHuTe CTaTUCTUYECKYI0 3HAYUMOCTh IapaMEeTpPOB PErpecCHOHHOM MOJenu ¢
nomo1eio t-xpurepusi CTbIOICHTA; 3HAUUMOCTh ypaBHEHUS MPOBEPHTE C MOMOIIBIO
F-kputepus.

Paccuuraiite MaTpuily napHbix KOAQGHUIUEHTOB KOPPENISIMUA U Ha UX OCHOBE U 10 t-
Kputeputo s kodhdumueHToB perpeccuu otdbepute nHGOpMaTUBHBIE (AKTOPHI B
Mozens. [loctpoiite Moienb TOIbKO ¢ MHGOPMATUBHBIMU (PAKTOpAMHU U OLIEHUTE €€
rapameTpsl.

Paccunraiite mnporHo3HOe 3HAYEHHE pe3y/lbTaTa, €ClAM MPOTHO3HbIE 3HAYCHUS
(bakTopoB coctaBisAT 80% OT MX MaKCUMAIbHBIX 3HAUCHUH.

Paccunraiite omuOKM ¥ [JOBEpPUTENbHBIA HWHTEpPBaJd MPOTHO3a S YPOBHS
sHagumoctH 0,05.

OneHuTe MoydYeHHbIE PE3yIbTaThl.

Nmerorcss paHHbIE O MpoJake KBapTUP Ha BTOPHUYHOM pbIHKE >Kuibsi B CaHKT-

ITerepOypre (Y — LieHa KBapTUPBI, THIC. JOJIJL.; X1 — YACJIO KOMHAT B KBapTUPE; X2 — pallOH ropoja
(1 — uentpansubie, 0 — mepedepuiinbie); X3 — 00Ias MIOMAAL KBAPTHPBI, M’ X4 — KUJas
IUIONIA(b KBAPTUPHI, M?; X5 —TLIOMAAb KyXHH, M*; X — TUI oma (1 — KupnudHelii, 0 — apyroif);
X7 — pacCTOSTHME OT METPO, MUHYT IEIIKOM.

CocrtaBbTe MaTpHIly MAapHBIX KO3(DHUIIMEHTOB KOPPEIALIUH.

IlocTpoiiTe ypaBHEHHE pPErpeccuy, XapakTEpU3YIOLIee 3aBUCHMOCTb LIEHBI OT BCEX
¢daxTopoB. YcTaHOBUTE, Kakhe (PaKTOPbI KOJUIMHEAPHBI, ONPEAETUB KOI(D(PUIINEHTHI
MHO>KECTBEHHOM JIeTEPMHMHAINH ISl KaXKJI0TO U3 (PaKTOPOB.

OneHuTe 3HAYUMOCTh TMOJY4YEeHHOro YypaBHeHHs. Kakue QakTopbl 3HAYUMO
BO3/ICHCTBYIOT Ha (JOPMHUPOBAHUE LIEHBI KBAPTHUPHI B 3TOM Mo1enn?
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e CymecTByeT JM pa3HUIA B IIEHAX KBAapPTHUP, PACIOJIOKEHHBIX B IEHTPAIBHBIX H
nepudepuiineix paitonax Cankr-IlerepOypra?

e CymecTByeT U pa3HUIIA B IEHAX KBAPTUP Pa3HBIX THUIIOB JOMOB?

e [locrpoiiTe Mosienb (hOpMUPOBAHUS IICHBI KBAPTUPBI 32 CYET 3HAYUMBIX (PAKTOPOB.

Tema 6. [IpeanocbuIku MeTO1a HAMMEHBIINX KBAJAPATOB.
Bonpocsl 1i1s onpoca:

1. Meroa HaMMEHBIIIUX KBAIPaTOB

2. Tlpeamockuikn MHK.

3. CsoiictBa onenok MHK.

Tema 7. Monenu nuHEHHONW pPErpeccMu € reTepoCKeIacTUYHOCTHIO. ABTOKOpPpPENSLUs
ocTtaTkoB. OOOOIIEHHBIN METOT HANMEHBIITUX KBAIPATOB.

Tunossble 3a1aHus:

1. MHcrome3ys [naHHBIE, TIpEACTaBICHHBIE B TaONWIle, TPOBEPUTHh HAJIHMUUE
reTepOCKeIACTHYHOCTH, HCOJIb3ys TecT ['onbadensaa-Keanara (kK = 11).

Oxunaemast poI0JKUTEIEHOCTh .
Crpana JKW3HU IPH POKJIeHHU B 1995 1., BBIT & napuretax nokynarei:Hox
X CIOCOOHOCTH, Yi
Huxaparya 68 7,4
I'ana 59 7,4
Anrona a7 49
[Takucran 60 8,3
Magputanus 51 5,7
3uM0Oa0Be 57 7,5
lNonmypac 67 7,0
Kuraii 69 10,8
Kamepyn 57 7,8
Kouro 51 7,6
[pu-Jlanka 12 12,1
Erumer 63 14,2
Uunone3us 64 14,1
(€037 8107000050503 66 10,6
Mapokko 65 12,4
ITanya-HoBas ['Bunes 57 9,0
I'Batemana 66 12,4
DKBaJop 69 15,6
JloMUHUKaHCKAst 71 14,3
PecriyOnuka
SImaiika 74 13,1
AKup 70 19,6
Pecniybnuka Dib- 67 9,7
CanbBasop
[Taparpaii 68 13,5
TyHuc 69 18,5
benopyccns 70 15,6
Ilepy 66 14,0
Tannauyg 69 28.0
[Tanama 73 22,2
Typrus 67 20,7
TToneira 70 20,0
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IIpoBectn rpadumueckuii ananu3 octatkoB (CepBuc — Ananu3 naHHbIX — Perpeccus,
ycraHoBUTh utakku Ocratku, I'paduk ocTaTkoB)

2. ITo 20 nabmoneHUsM ObLIa TIOCTPOEHA MOJIENIb 3aBHCHUMOCTH PAcX0JI0OB HA MUTAHUE Y
OT JJOXOJIOB X'

¥ =20,84+0,44x; r* =0,916; oGo3naunm € =Y, — Y, (ocrarkn).

BennuuHbl 0CTaTKOB MTPH KAXKJIOM 3HAYCHHUHU X OKA3AIHCh CICAYIOIINMU:
M| 1 2 3 4 5) 6 7 8 9 |10
x | 30 36 | 40 | 45 | 50 |60 | 70 | 80 | 85 | 90
ei |-120]-11,7|-54|-56|-28|08|-16|-40|-6,2|6,6

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

® TIOCTPOUTH I'paK OCTATKOB B 3aBUCUMOCTH OT 3HAUYEHUH IMEPEeMEHHOW X U CIeaTh
BBIBOJIBI.
® TpPUMEHUTh  TECT  paHroBod  koppemsium  CrnupmMeHa  [Uis  OICHKH
rerepockemactuanoctu (o = 0,05).
e npumeHuTtsh Tect ['onbadenbaa-Keanara (k = 8).
3. Ucnonb3ys nanubie daitna PeiHoKKuIbs. XIS, MOCTpOiiTEe MOIENHN 1IEH KBAPTHP Pa3HOTO
TUMA, TPOTECTUPYHUTE KadyecTBO Mojenei, Hamuuue d>PPEeKTOB aBTOKOPpEISIIUN U
reTepOoCKeTACTUYHOCTH. JlailTe MHTEepIpETaLNIO PE3YIbTAaTOB.
4. B tabnuie mpuBOAATCS JaHHBIE 00 ypoBHE MexaHu3amuu Tpyda (%) X U JTHEBHOU
BBIpaboTKe (€11.) Y Mo 28 0AHOPOTHBIM MIPEANPUITHSIM:

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

Onpenenure JNUHEWHOE YpaBHEHHWE PErpeccMd M OICHUTE €ro KadecTBO uepe3
ko3 durment ngerepmunHauu u F-xpurepuiit @uiepa.

[TocTpoiiTe rpaduk 0CTAaTKOB B 3aBUCUMOCTHU OT 3HAYCHUI YPOBHS MEXaHU3AIUH TPYHa.

[IpoBeppTe OCTaTKN HA reTEPOCKEAACTUYHOCTD € TOMOILBIO TeCcTa YaiTa.

[Ipumenute o6o6mennsii MHK, npemnonaras, uro c2(€) = 6xi?. CyIeCTBEHHO JH
u3MeHuIcs KoapduieHt perpeccun? [Ipuroano mu HoOBoe ypaBHEHHE JUIsl IPOTHO3UPOBAHUS?

Tema 8. XapakTepuCTUKHM BPEMEHHBIX PAIOB, UX HAEHTUHUKaNMsI. MonaenupoBaHue
OJIHOMEPHBIX BPEMEHHBIX pAI0B. MoenupoBaHne HECTALIMOHAPHBIX BPEMEHHBIX PsAJIOB.

Tunosble 3aJaHuA:

1. MmeroTcss naHHble O JUHAMMKE 4ucia npeanpusatuid B Poccuiickoit denepanuu B
1995-2003 rr. (daiin npeanpuatus-Pd.xls).

ITo kaxnomy cyowsexTy Poccuiickoit deneparuu, BXoAdleMy B cocTaB (eaepaabHOTo
OKpyra, u B 11es0oM 1o KOxHomy denepaabHOMY OKpyry HailauTe:

1) om0 ManbIX MpennpusTHi B oOIIeM YHciie NPeANpHUsITUN B KaKJIOM U3 YKa3aHHBIX
JIeT;

2) mnapameTpsl JIMHEHHOIo, SKCIIOHEHUIHUAIBHOTO, CTENEHHOTO, T'HIepO0INYecKOTO
TPEHIOB, OMUCHIBAIOIINX TUHAMUKY JI0JIM MAJIbIX MPEANpUITUN. BeiOepuTe n3 HUX HAMITyqIIHii;
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3) oxapakTepu3ylTe pa3BUTHE MAJIOTO MPEANPUHUMATEIHCTBA B OTACIBHBIX CYOBEKTAX
Poccwuiickoit @eneparuu u B GpenepaaibHOM OKPYTe B IEJIOM.

2. TTocTpouTh aIAUTUBHYIO MOJIETh BPEMEHHOTO psijia 110 JAHHBIM 00bEMOB MOTPEOICHUS
IEKTPO3HEPIruM (MIIH. KBTY) skUTEIsIMU perroHa 3a nociejasue 4 roja:

Howmep xBaprana, t | [Torpebnenue 3/3, Y,
1 6,0
2 4,4
3 50
4 9,0
5 7,2
6 4,8
7 6,0
8 10,0
9 8,0
10 5,6
11 6,4
12 11,0
13 9,0
14 6,6
15 7,0
16 10,8

Jatb mporHo3 00 o0beme MOTpeOsIeHUs FIMEKTPOIHEPTUH KUTEISIMU PETUOHA B TEUCHHE
MIEPBOTO MOJIYTOAUS CIAEAYIOUIETO roa.

3. IlocTpouTh MYJIBTUILUIMKATUBHYIO MOJENIb BPEMEHHOTO Psiia MO JaHHBIM O MPUOBLIN
KOMITaHUU (ThIC. IOJUL.) 3a nocienHue 4 roja:

Ton KBapran

| iV
1 |72 | 100 | 90 | 64
2 | 70| 92 | 80 | 58
3 | 62| 80 | 68 | 48
4 |52 | 60 |50 30

CI[CJ'I&TL IIPOTHO3 0XKHJaeMOMH HpI/I6BIJ'II/I 3a IICPBOC NOJYrouc CICAYIOLICTO roaa.

Tema 9. Cuctemsl JIMHEHHBIX OTHOBPEMEHHBIX YpaBHEHUI.
Tunosble 3a1aHuA:
ITo MCXOIHBIM JaHHBIM JUIS IIPEIJIOKEHHON MOJIEIIN:

1. BBIIENUTH 3HIOTCHHBIE U SK30T'€HHbIE IEPEMEHHBIE;

2. OmpeaenuTbh, UASHTU(PHUIMPOBAHO JIM KaX/I0€ U3 YpaBHEHUN MOJIEIH;
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OTIPENICIUTH METO/I OLIEHKHU TapaMeTPOB MOJIEIH;

onpenenuTh K03 HUIUEHTHI TPUBEICHHON (OPMbI MOAECIH;

onpenenuTh K03)OUIUEHTHI CTPYKTYPHOH (OPMBI MOAECIH;

BBIYUCIUTE KOI(PPUIIHMESHTHI JETEPMHUHALIUH.

N3yuaercs mozens BUaa:
Y=a +b(C+D)
C=a,+bY +hbY,

HAIMOHAJILHBINA J0XO0] MpeamecTBytomero roga; C — muanoe notpediienne; D — koHeyHbIH

o kW

, rme Y — BaJOBOM HaUMOHAJILHBIM J0X0J;, Y-1 — BaJIOBOH

e WH(opmarus 3a IEBATH JIET 0 NPUPOCTAX BCEX MoKasateleii lana B Tabuuue:

T'on D Y Y -
. 6.8 46,7 31 4
. 22,4 31 228 -
3 173 22,8 /.8 LS
; 120 78 21,4 87
c 5.9 21,4 17,8 28
5 44,7 17,8 37,2 o0
- 23,1 37,2 35,7 D0
8 51,2 35,7 46,6 314
: o 00 56.0 39,1

Tema 10 — 11. MonenupoBaHue B3auMOCBSI3€i TI0 BPEMEHHBIM PsIaM.

DJIEMEHTBI TEOPUHU.

[IpenBapuTenbHblil 3Tall TAKOTO MOJEIUPOBAHUS 3AKIIOYAETCS B BBIABICHUHU CTPYKTYpPBI
M3y4aeMbIX BPEMEHHBIX psAnoB. Ecnu Ha 3TOM 3Tame ObUIO BBISBICHO, YTO BPEMEHHBIE PSbI
COJIep’KaT CE30HHbIE WM IMKIMYECKHe KoyieOaHUs, TO Iepe] MNPUBEICHUEM JalbHEHIIero
HCCIIEIOBAaHUS B3aUMOCBS3H HEOOXOAUMO YCTPAHUTh CE30HHYIO MIIM LIMKIUNYECKYI0 KOMIIOHEHTY
U3 YPOBHEH KaXJOro psAa, INOCKOJIBKY €€ HaJMuue NPUBEAET K HCKAKEHUI0 HCTUHHBIX
MOKa3aTeNeil CUJIbl U TECHOTHI CBSI3U U3y4a€MbIX BPEMEHHBIX PsIOB. Y CTPAHEHHUE CE30HHOM MU
LUKJIMYECKOM KOMIIOHEHT U3 YPOBHEH BPEMEHHBIX PSAJOB MOKHO IPOBOJIUTH B COOTBETCTBUU C
QITOPUTMOM TIOCTPOEHUS AJAUTUBHOM U MYJIBTUIUIMKATUBHOM MoOJENeH, pPacCMOTPEHHBIM
panee. [Ipu manpHeilieM H3JI0KEHHMH METOJOB aHAlM3a B3aMMOCBs3ell B 3TOil abopaTopHOM
paboTe MBI MPUMEM IMPEANOJIOKEHHE, YTO U3ydyaeMble BpPEMEHHBIE psAIbl HE COJEpKaT
MEePUOIUYECKUX KOIeOaHHi.

Jast Toro 4ro0bl NOAYYMTh KOIQPHUUHEHTHI KOPpeJsUMH, XapaKTepH3yHllue
NPUYUHHO-CJIEACTBEHHYIO CBSI3b MEXKIY U3y4aeMbIMH PSIAaMH, cJIeAyeT n30aBUTHCH OT TaK
HA3bIBAEMOI «I10KHOH KOPPeJIALMN», BHI3BAHHOI HAJIMYMEM TeHICHIMHU B Ka:KI0M psje.

Jnis ycTpaHeHHs TeHICHIIUU OOBIYHO MPUMEHSIETCS CIIEYIOIINE METOIbI:
» 1I0CIIe0BaTEIbHBIX PA3HOCTENH;
» OTKJIOHEHHIi OT TPEH/Ia;
» BKJIIOUEHME B MOJENb perpecchu (hakTopa BPEMEHH.

Ipumep Nel
Nwmetorcs nanHbie 00 ypoxkaitHOCTH miieHUIB (Yt — YpOKaHOCTD MIIEHUIIBI B IIEHTHEPaX
c 1 ra) OTHOCHUTENBHO WCIOIB30BAHUS MHUHEPANBHBIX yHAOOpeHuu (Xt — MuUHepaIbHbIC

yI1oOpeHus B KT YUCTOTO0 KOMIIOHEHTa) B BopoHexckoii obmactu 3a 1995-2004 rr. (Puc.1).
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Tpebyercs:
C nomomipr0 METo/a MOCJIEN0BATENbHBIX (IIEPBbIX) PA3HOCTEM OLIEHUTH CTPYKTYPHbIE
IapaMmeTpbl MOJEIH.
Pemenue
Pe3ynbTarhl NpoBEpKH BPEMEHHBIX PSIOB HAa aBTOKOPPEIISILIMIO IPUBEACHBI B NIOCIEAHEN
cTpoke puc. 1.

B [ C [ D [ E |
1 Y X DY AX
= 18.2 27.2 - -
3 18.7 27.8 0.5 0.6
4 19,3 22,5 0.6 0.7
5 20,1 29,3 0.8 0.8
5 20,7 30,2 0.6 0.9
7 21.7 31.7 1 1.5
8 22.5 32.6 0.8 0.9
) 23.3 33.7 0.8 1,1
10 23.7 34,2 0.4 0.5
11 241 34,7 0.4 0.5
12 24.5 35,2 0.4 0.5
13 25,2 35,7 0.7 0.5
14 26.1 36.7 0.9 1
15 26.7 37.4 0.6 0.7
16 27.3 38.1 0.6 0.7
17 27.8 32,6 0.5 0.5
18 23,2 39.1 0.4 0.5
19 28,3 39,4 0,1 0.3
20 29.5 40.4 1.2 1
21 30.4 41,2 0.9 0.8
22 | 0,99725 00,9978 0,12285 | 0,27774
Puc.1.

HcxonHpie mepeMeHHBIE MOJENTH TMpeoOpa3yloTcs, B YaCTHOCTH, PACCUUTHIBAOTCS WX
IIEPBbIE PA3HOCTHU:

AYi= Yt-Yt-l, AXi= Xi-Xt-1.

[Tockonbky moNydeHHBIE PSIIbI HE COJIEP’KAT aBTOKOPPEISAILUHU, OyIeM HCIONb30BaTh UX
BMECTO HCXOJHBIX JaHHbIX. KoadduuueHT koppemsiuuu psaoB IO TMEPBBIM  Pa3HOCTAM
cocrapisier 0,82. DTO MOATBEPKAAET BBHIBOJ O HAJIMYUKM TECHOW NPSMOM CBS3U MEXKIY
YpOXKaitHOCTBIO MIIIEHUIIBI U UCTIOJIb30BAaHUEM MUHEPAIbHBIX YA0OPEHUH.

C nomomrsto knaccuyeckoro MHK onenuBaem mapamerpsr moaenu AY=Po+ P1AX, mis
storo CepBuc—— AHaJu3 JaHHbIX —— Perpeccus.

Pesynprarel pacueToB NpUBEAEHBI HA PUC.2. U CBUACTEIBCTBYIOT O CYIIECTBEHHOCTH
[apaMeTpoOB PErpeccuy, a TakKe O JOCTOBEPHOCTH M 3HAYUMOCTH YpaBHEHHs B LIEJIOM. Takum
o0pa3oM, ypaBHEHHUE PEerpeccuu MpUMET BUJI:

AY=0,09+ 0,75AX

OKOHOMMYECKasi MHTEpPIpETalns IMOIYy4YeHHOM MOJENIM COCTOMT B TOM, YTO MHpHU
YBEJIIMYCHUH KOJMYECTBA BHECEHHBIX yMO0OpeHHil Ha | Kr YHCTOrO0 KOMIIOHEHTa IPUPOCT
YPOXKalHOCTH MIIEHUIIBI yBeIUUUTCA Ha 0,75 HEHTHEPOB C reKkrapa.
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A | B | C | o | E | F | @
| 1 |BolBOL UTCroB
2
3 PreneccuoHas cmamucmina
4 |MHosecTBEHHEIA R 0821291843
| 5 |R-tmagpat 0,674520291
| B |HopMupoBaHHuli Rieagper 0955374426
I CTaHIApTHER olKa 0153223185
8 |Hafinopenus 19
1 9]
10| AucnepcuoHHEId aHanie
11 af 55 WS F SHauumocks F
12 |PerpeccuA 1 0827174884 0827174884 352305986 1.62863E-05
EOCT@TOK 17 0399140908 0,023478877
14 [Mraoro 18 1226315789
15
16 Koahohuyuenme Crandapmaan ouubra temamucmika  P-3uadenue | Huwnue 95%  Bapxiue 85%
|17 | Y-nepeceyenme 0066261812 0099708628 0885397917 03882945 -0,122085003 0296648627
18 [MepemerHan X 1 0751617541 0126630084 5935536923 16206E-05 (0484451419 1016763664
Puc.2.
IMpumep Ne2

NwmeroTcst maHHBIE O COBOKYITHOM JI0XOJie ceMbH B mecsIl (X, Teic. py0.) U pacxogax Ha
ToBapbl mepBoil HeoOxomumocTtu (Y, Thic. py0.). Mcxonnele naHHble 3a 12 Mecsues
Mpe/icTaBjIeHbl B Ta0I.2.

Tpeoyemca:

C moMomip0 MeTo/1a OTKIIOHEHUH OT TPEHIA OICHHTh CTPYKTYPHBIE IMapaMeTphl MOJIENH
B3aUMOCBs3H Y ¢ X.

Tabnuua 2
Mecsng 1 2 3 4 5) 6 7 8 9 10 11 12

Pacxonpl Ha
TOBapbI MEPBOM

HEOOXOIMMOCTH,
Y

CoBOKYIHBIN
moxomceMpbuB 85 8,8 11 11,8 12,2 13 155 16,5 18 19 20 22
Mecsr, X

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

KoppensimoHHO-perpecCHOHHBIN aHAIN3, TPOBEACHHBINA 10 MCXOHBIM JaHHBIM PSIOB,
MIPUBOJMT K CIICAYIOIINUM PE3yJIbTaTaM:

Y(X)=-2,17+0,85-X, R?=10,99, ryx=0,99, ry(1)=0,98, r«(1) =0,99,

rme R? — KOA(h(OUIIMEHT IeTepMUHAINY;

Iyx — kK03 pUIIMEeHT mapHON KOPPESLUY;

ry(1), rx(1) — xo3bduIHeHTH aBTOKOPPEIISIUK IEPBOTO TMOPSIKA.

OueBuaHo (puc.l.), YTO TOJYYEHHBIC PE3YJIbTATBI COJEPXKAT JIOKHYIO KOPPEISAIHIO
BBH/y HAJTMYHUS B KQXKJIOM U3 PSJIOB TUHEHHOW TCHICHIIHH.
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25,00 A~
20,00 -
15,00 +
10,00 -
-~ —a X
—a—Y
5,00 A = = JluHenHbIN TpeHa Y
JlnHenHbn Tpeng X
0,00 T T T T T T T T T T T 1
17 2 3 4 5 6 7 8 9 10 11 12

Puc.1.
ITo tpermam Y (t)= 3,54 + 1,05t u X(t)= 6,70 + 1,23t onpenenum pacyeTHbIC SHAYCHUS U
otkioHeHus oT TpeHaoB Y-Y (), X-X(t) (puc.2.).

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

3HavyeHuss KOA(PPHUIHUEHTOB aBTOKOPPEISLMU MPUBOJAT K BBIBOAY, YTO BPEMEHHBIE PsJIbl
OTKJIOHEHUH OT TPEHJIOB MOXXHO MCHOJb30BaTh JJIS TOJYYEHUS KOJUYECTBEHHOMH
XapaKTEePUCTUKU TECHOTHI CBSA3M MCXOAHBIX BpeMeHHbIX psanoB. Koadduuuent koppensuuu no
OTKJIOHEHUSIM OT TpeHJ0B paBeH 0,899.

Ypasuenue mooenu pecpeccuu no omxnoneHuAM 0m mpenoos umeem uo:
Zy=0,821-Zy, rme Zy= Y-Y(t), Zx= X-X(t).

CopnepxaTenpHasi MHTEpHpeTalys I[apaMeTpoB OSTOW MOJAENM 3aTpyaHHUTENbHA. Tak,
napametp B1=0,821 nokassiBaeT, uro Ha 0,821 B cpepHeM 3a MepUO OTKIOHUIOCH 3HaYeHHE Y
OT TpEeH/1a IPU OTKJIOHEHUH X OT CBOEro TpeHjaa Ha | eJMHUIly U3MEpEHusl.

OpHako JaHHOE YpaBHEHHE PErPECCUU MOYKHO MCIOJB30BaTh M MPOrHO3UpoBaHus. [
3TOTO HEOOXOIUMO ONPENeIUTh TPEHAOBOE 3HaueHue (akropHoro mpusHaka X(t) u oueHHTH
BEJIMYUHY MNPEN0IaraeMoro OTKJIOHEHHUS (hakTHueckoro 3HadeHuss X oT TpenpoBoro. [lanee
orpezessieM 1Mo ypaBHeHHIO TpeHa 3HaueHue Y(t) . [lo ypaBHeHUIO perpeccuu OTKIOHEHHH OT
TPEH/IOB HAXOIUM BEJIMUMHY Zyt . 3aTeM JieJaeM TOUedHbIN MPOTHO3 Y np(t+1)=Y (t)+Zy(t).
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Takum ob6pasom, it paccmarpuBaeMoro mpumepa Yup (13)=Yworen(t=12) + Zy(12).
Brruncisiem:

Y (t=12)=354+105-t =354+105-12 =16,13:
X(t=12)=6,70+123-12=2146:  Z,, =X, - X(t=12)=22-2146=054;
Z,.,=0821-Z,_,,=0821.054=0,45

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

Ixana oueHnBaHuA

YcrHblii onpoc

YpoBeHb 3HaHMWI, YMEHMH M HaBBIKOB OO0Yy4YaroIIEerocsi MpU YCTHOM OTBETE BO
BpeMsi TIPOBENEHMs TEKYIIEro KOHTpOJIsi ompernensercss Oamtamu B nuamazoHe 0-100 %.
Kputepusmu onieHMBaHUS IpU IPOBEIECHUH YCTHOTO OIIPOCa SBJISETCS IEMOHCTPALUS OCHOBHBIX
TEOPETUYECKUX TIOJIO)KEHUH, B paMKax OCBauMBaeéMOW KOMIIETEHLIMH, YMEHHE NPHUMEHSTbH
MOJIyUEHHbIE 3HAHUS Ha [IPaKTUKE, OBJIAJICHHME HaBbIKaMHM aHajlM3a M CHCTEMaTU3alluu
nHpopmanuu B 061acTi (PUHAHCOB.

IIpu oueHMBaHMM pe3ylIbTaTOB YCTHOIO OINpPOCa HUCHOJb3YeTCs CIEAYIoIIas IIKajaa
OLIEHOK:

100% - 90% | Ywuyamuiics DEMOHCTPHPYET COBEPIICHHOE 3HAHME OCHOBHBIX TEOPETHUYCCKHX ITOJIOKCHHMU, B
paMKax OCBaMBAEMOM KOMIICTCHIIMH, YMEET MPHMEHSTh MONYYCHHBIC 3HAHWS Ha MPAKTHKE,
BJIaJiceT HaBBIKAMM aHAJIN3a M CHCTeMaTu3auy UHGopMaluy B 00acti pruHaHCOB

89% - 75% | Yuammiics IEMOHCTPHUPYET 3HAHHME OONBIICH YaCTH OCHOBHBIX TCOPETHUCCKUX IMOJOXKCHUU, B
paMKax OCBaMBAEMOW KOMITCTCHIIMH, YMEET MPUMEHSTh MOMyYCHHBIC 3HAHUS HA MPAKTHKE B
OTIENbHBIX chepax MPodhecCHOHANBHON MeATEIbHOCTH, BIIaJeeT OCHOBHBIMHI HABBIKAMHU aHATH3a
Y cUCcTeMaTu3aluy uHpopMaluu B 001acTu (pHHAHCOB

% -60% |Yyammiics JEMOHCTPUPYET IOCTATOYHOE 3HAHWUE OCHOBHBIX TEOPETHUECKHX IOJOKEHHH, B
paMKax OCBaMBAEeMON KOMIICTCHIMH, YMEET HCIIOIb30BaTh MONYYCHHBIC 3HAHHWS IS PELICHHS
OCHOBHBIX MPAKTHYECKUX 3afad B OTHCIBHBIX cdepax MNpodecCHOHATBEHON esTeIbHOCTH,
YaCTHYHO BJIAJICCT OCHOBHBIMH HaBBIKAMH aHAJIM3a M CHCTEMaTH3aluuK HH(popMauuu B odnactu
(huHaHCOB

MeHee 60% | Yuammiics IEMOHCTPHUpPYET OTCYTCTBHE 3HAHMS OCHOBHBIX TEOPETHYECKUX IIOJIOKECHUH, B
paMKax OCBaWBacMOW KOMIICTEHIIMH, HE YMEET NPUMEHSITh IOIyYCHHbIC 3HAHUS Ha MIPAKTHKE, He
BJIaJieeT HaBBIKaMU aHAJIM3a U CHCTeMaTH3aliy HHPOpMalK B 00J1acTH (PHHAHCOB

TecTupoBanue
YpoBeHb 3HAHMH, YMEHMHA W HaBBIKOB OOYYalOMIEroCsl IMPH YCTHOM OTBETE BO
BpeMsi MPOBEACHHUSA TEKYIIEro KOHTpoJi ompenenserca Oamiamu B nuanaszone 0-100 %.
KputeprieM oOIllcHMBaHUSI TIpU TPOBEACHUM TECTHPOBAHUS, SBISICTCS KOJUYECTBO BEPHBIX
OTBETOB, KOTOpBIC Jal CTYJICHT Ha BOINPOCHI Tecra. [Ipu pacdere KojauuyecTBa OalioB,
MOJIyYCHHBIX CTYICHTOM IO UTOT'aM TECTUPOBAHUS, UCTIOJIB3YeTCs Cieaytomias popmyra:

5=2100%.
)

rne b — konmdecTBo 6ansIoB, MOMYYEHHBIX CTYICHTOM 0 UTOTaM TECTHPOBAHUS;
B — KomMuecTBO BEpHBIX OTBETOB, IAHHBIX CTYACHTOM Ha BOIIPOCHI TECTA;
O — ofmee KOIUIECTBO BOIIPOCOB B TECTE.

IIpoBepka keiica
YpoBeHb 3HaHWI, YMEHHMI M HAaBBIKOB OOydaromerocs IpU TPOBEpPKE Kelica BO
BpeMsi TMPOBEACHHUSA TEKYIIET0 KOHTpoJ ompenensercs Oamtamu B nuanaszone 0-100 %.
Kputepussmu oOlLleHMBaHUS TpU TPOBEPKE Keiica SBISETCS JOEMOHCTpAIMsl OCHOBHBIX
TEOPETUYECKHX TOJIOKEHUH, B paMKaX 0CBaUBaeMON KOMIIETCHIINH.
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[Ipn oueHuBaHUM pE3YyJNbTATOB pEIICHUs Keiica HCIOJIb3YETCs CleAyrolas IIKaia

OIICHOK:
100% - 90% | Yuammiics IEMOHCTPUPYET COBEPIICHHOE 3HAHHE OCHOBHBIX TEOPETUYCCKHUX TONOKEHUH,
MPAaKTHYECKUX U aHAUTHIECKMX HABBIKOB B PAMKaX OCBAMBAEMOW KOMIIETEHITUH.

89% - 75% | Ywammiics NEeMOHCTPHpYET 3HaHWE OOJbIIEH YAaCTH OCHOBHBIX TEOPETUYECKHX MOJIOKEHHUH,
MIPAaKTHYECKUX W aHAIMTHYECKHX HABBIKOB B PAMKaX OCBAMBAEMOW KOMIIETEHIIUH.
74% -60% |Yvammiics JEMOHCTPUPYET [OOCTATOYHOE 3HAHWE OCHOBHBIX TEOPETHYECKUX ITOJIOXKECHUH,
MPaKTHYECKUX U aHAIUTUYECKHX HABBIKOB B PaMKaX OCBaMBAEMOW KOMIIETEHIIUH.

menee 60% | Yyammiics JeMOHCTpUPYET OTCYTCTBHE 3HAaHUS OCHOBHBIX TEOPETUYECKUX TOJNIOKECHUH,
MPAKTHICCKUX M aHAIUTHYCCKUX HABBIKOB B paMKaX OCBAUBACMOM KOMIICTCHITHH.

Pemenue 3agaq
YpoBeHb 3HaHWI, YMEHHUII W HaBBIKOB OOYYaloLIErocss MpU pPEIIeHUH 337ad BO
BpeMsi TIPOBEJIEHUS TEKYIEro KOHTpOJsi ompenensercs Oamwtamu B nuamasoHe 0-100 %.
Kputeprem olieHMBaHuUs MpU pelIeHUHU 3a/ad, SBJISETCS KOJIMYECTBO BEPHO PEIIEHHBIX 3ajad.
IIpn pacuere kosnmyecTBa OaioB, MOJYYEHHBIX CTYAEHTOM [0 MTOraM peIIeHus 3ajad,
UCIOJb3YyeTcs Clenyomas Gopmyna:

5=2100%,
)

rae b- KOJIMYECCTBO 6aJ'IJ'IOB, HOJ'Iy‘—IeHHI)IX CTYI[CHTOM 10 UTOTramM peIHeHI/ISI 3aaa4,
B — Koymm4ecTBO BEPHO PEIICHHBIX 33/a4;
O — 00111€€ KOJIUYECTBO 3a4a4.

Pemenne cutyanuoHHoi 3a1aun
YpoBeHb 3HAaHWW, YMEHUH W  HABBIKOB OOYyYaromerocss TMPH  BBITIOJHEHUU
CUTYaIlMOHHOM 331ayl BO BpEMsl IMPOBEIEHUS TEKYIIET0 KOHTPOJS ompenensercs OanaMu B
muanazone 0-100 %. Kpurepusimu oneHuBaHus siBIsieTcsl cOop U 000O0IIeHHe HE0OX0AUMOM
uH(popMaluy, TPaBUWIbHOE BBITIOJHEHUE HEOOXOJUMBIX pacueToB, JOCTOBEPHOCTh U
000CHOBAHHOCTH BBIBOIOB.
[Ipn oueHuWBaHMU pE3yIbTATOB pPEIICHUS CUTYallMOHHOW 3a/laydl MCIOJIb3YeTCs

CJICAYIOIIAas MKajla OICHOK!

100% - 90% | Vualuiicsi AEMOHCTPUPYET COBEPIICHHOE 3HAHUE OCHOBHBIX TEOPETUUECKHUX MOJIOKEHUH, yMeeT
cobupath 1 000011aTh HEOOXOIMMYIO HH(POPMAIIHIO, TIPABHIIEHO OCYIIECTBISIET PACUETHI, IeNaeT
000CHOBAHHbIE BHIBOJIBI
89% - 75% | Ywuammiics NeMOHCTpHPYET 3HaHWE OOJbIIEH YaCTH OCHOBHBIX TEOPETHUECKHUX ITOJNOXKCHUM,
MOXeET coOpaTh OOJNBIIYI0 YacTh HEOOXOAUMON HH(OPMALIUK, PACCUUTHIBACT HEOOXOMMbIC
TIOKa3aTely, IeNiaeT BEIBOJIbI, JONYCKas P 3TOM HE3HAUUTEIIbHBIE ONIHOKH
74% -60% |Ywuammiics JeMOHCTPHPYET 3HAHHE HEKOTOPOW YacTH OCHOBHBIX TEOPETHUUECKHX IOJIOKECHUIA,
MOXeET coOpaTh HEKOTOPYIO 4YacTh HEOOXOomuMoil MH(OpPMAIMK, PACCUUTHIBAET HEOOXOJMMbIC
TIOKa3aTelH, IeJlaeT BBIBOJPBI, JOMYCKas IIPU STOM OIIHOKH
MeHee 60% | Yyammuiics JEMOHCTPHUPYET OTCYTCTBHE 3HAHUS OCHOBHBIX TEOPETHUECKMX MOIOKEHUH, YMEHUI
1 HaBBIKOB B PaMKaX OCBaWBAEMOH KOMIICTECHIIIH.

5. OneHo4YHbIe MaTepPUAJIbI IPOMEKYTOYHON aTTECTALMHU 10 AUCHHILIMHE

5.1. MeToasl npoBeieHUs IK3aMeHa

JK3aMeH MPOBOJAUTCS ¢ MPUMEHEHHEM CJIeYIOIHUX METOA0B: METO] YCTHOTO OIpoca
M0 BOMpOCAM W3 TEPeYHs MPUMEPHBIX BOMPOCOB W3 M.5.2 W BBHINOIHEHHUS TMPAKTUYECKUX
3aJaHuH.

[Ipn HEOOXOAMMOCTH TPEAYCMATPUBACTCS yBEIUYECHHE BPEMEHH Ha TMOJTOTOBKY K
MPOMEXKYTOUHOM arrectanuu. [Ipolenypa mTpoBeNeHHS TMPOMEKYTOYHOW AaTTecTallud IS
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06y‘-IaIOH_[I/IXCSI C OrpaHM4YCHHBIMU BO3MOXHOCTAMU 3J0POBbA H O6yanOH1HXCSI HWHBAJIXJI0B

YCTAaHAaBJIMBACTCsA C

Y4€TOM  HUHJAUBUIYAIBHBIX

MICUXO(PUZNIECKUX

0COOEHHOCTETA.

HpOMe)KYTOqHaﬁ arTeCTaluyAa MOKET ITPOBOJUTHCA B HCCKOJIBKO 3TAIIOB.

5.2. OueHoYHbIe MATEPUAJIBI MPOMEKYTOUHOM aTTeCTANMI

Komnonent [TpoMexxyTOUHBI#H / KIF0YEBOH MHIUKATOP Kputepuii onennuBanus

KOMITETEHIINU OlLICHUBaHHUS
OIK OC-3.1 — 3HaeT OCHOBHBIE TEOpETHYECKHE | — JEMOHCTPHUPYET 3HAHHA OCHOB
CrniocobeH Hconb30BaTh TIOIOXKEHHS: pHCK, HEOTIPEIeNIEHHOCTh, | MaTEMaTHIeCKON CTaTHUCTHUKH,
MaTeMaTHIECKUH (haKTOpBI HEONPEAETICHHOCTH HEOOXOIMMBIX U aHalk3a M
WHCTPpYMEHTapUH JUIst OlIEHKH MH(OpPMaIK TPH PELICHUN
MIOCTPOSHHUS THUIIOBBIX MaTeMaTHYECKHX 3a/1ay;
3K0H0MSTPH‘IeCKHﬁ — omneHka 3()(GEeKTUBHOCTH TPEUIOKEHUH 10 | — aHaJM3UpyeT u
MOZACICH T pEMICHNA Pa3BUTHIO OOBEKTa HCCICMOBAHHS C YYCTOM | CHCTEMATH3HPOBATH

MPUKIIAHBIX 3a/1a4

(axTopa HeompeeneHHOCTH

CTaTUCTUYECKUE JAaHHBIE C LEJbIO
BBISIBJICHHSI 3aKOHOMEPHOCTEH.

— TPUMEHSET PEerpecCUOHHbIN
aHaJIu3; OCHOBBI CTATHCTHYECKOIO
OLICHMBAHMSA W AaHaJIM3a TOYHOCTH
[1apaMeTPOB YPABHEHUSI PETPECCUM.

— BJazeer HaBBIKAMHU 00OCHOBaHMsI | — yMeeT pa3padaTbiBaTb HOBBIC
MPUMEHCHU A Pa3IUYHBIX METOJOB | DKOHOMCTPUYCCKHUEC MOACIN Ha
MOZIETMPOBAHUS OCHOBE METOJI0B
MaTeMaTHYECKOr0 aHAJIH3a;
OIK OC-5.1 — 3Haer [POrpaMMHOE ofecrieueHue, | — OCYIIECTBIISET BBIOOD
Cnoco0eH npuMeHATh UCHOJIB3yeMOe IPU PELICHHH NPAKTHYECKUX | MPOrpaMMHBIX CpEJCTB,
UH(OPMALIMOHHBIE 3aJ]a4 SKOHOMETPHUYECKUMH METOlaMU UCHONB3YeMbIX ~ IPH  PELICHUU
TEXHOJIOTUH IIPH PEILCHUH HPaKTUYECKUX 3a1a4
MpaKTHYECKUX 3a/1a4 HKOHOMETPHYECKHMH METOAAMH
SKOHOMCTPHYCCKUMH — TpuMeHsieT MH(OPMALMOHHBIE TEXHOIOTHH | — MHCIOIb3yeT TporpaMMHbIe
MeTofamu Opd  pelleHWH  TIPAKTHYECKMX  3ajad | POLYKTBI pH pelieHnH
9KOHOMETPHUYECCKUMH METOTaMU MPAKTUICCKUX 3a1a4
9KOHOMETPHYECKHMH METOIaM
— HCIIOJIB3YCT MATEMAaTH4YCCKUME METOIbl M — HCIIONB3YET METOAbI
3aKOHOMEPHOCTH JKOHOMHYECKOM HAyKM it | MATeMaTHYeCKOW CTATUCTHKH B
HOArOTOBKM M OOOCHOBAaHMA pelleHMd B | Uensx cbopa, 00paboTku 1
poeCcCHOHAIBHON IS TEbHOCTH aHaM3a JaHHBIX;
— TPHUBOAUT 000CHOBaHME
NPUMEHAEMBIX METO/IOB
MaTeMaTH4eCKOH CTaTUCTHKU B
menmsx — coopa, obOpaboTtku U
aHaJIM3a JaHHBIX.
OIIK OC-6.1 — 3HAaeT  3aKOHOMEPHOCTH W METOABI | — OCYIIECTBISET 00paboTKy
CriocoOHOCTh IPUMEHATH SKOHOMHYECKOW HAayKH, 3aJaud U [end | iHQOopMaH, HEOOXOAUMYI0 s
DKOHOMETPHIECKHME METOBI | TIPO(eCCHOHATBHOMN IeATENBHOCTH MOCTPOCHHS 9KOHOMETPHYECKON
JUTSL OLICHKH MOZEN B paMKax  peraeMoi
3¢ (EeKTHBHOCTH POEKTOB TIPUKIIATHON 3a/1auH
— WCHONB3YyeT MaTeMaTHYeCKHe METOABI M | — BBLIBISIET npoOIeMBI

3aKOHOMEPHOCTH KOHOMHUYECKOW HAYKH IS
MOATOTOBKA ¥ OOOCHOBAaHHWS pEIICHHHA B
po¢eCCHOHATBFHOM e TENFHOCTH

9KOHOMHYECKOTO Xapakrepa IIpH
aHaM3€e KOHKPETHBIX CUTYyallMd W
MpeanaraeT CrocoObl WX pEIIeHHS,
OILICHHMBAET PE3yJIbTATHI.

TunoBbie OIIEHOYHbIE cpeacrsa l'[pOMG)KyTO‘-IHOfI aTTeCTAallMH
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Bonpocs! k 3k3ameny no aucuumiimie 51.0.03 «JxoHoMeTpHuKa (IPOABHHYTBIH YPOBEHbD)»

1. Onpenenenue 3koHOMETpUKU. OCHOBHBIE 3TaIbl 3KOHOMETPUUECKOTO UCCIIEI0OBAHUS.

2. llenu u 3a1a4u SKOHOMETPUYECKOTO MOJICTUPOBAHUS (Ha pUMepe).

3. OnpeneneHre SKOHOMETPUUECKONH MOJIeH. TUMbl NEPEMEHHBIX B SKOHOMETPUUECKUX
Mozensix. OCHOBHBIE TUIIBI BBIOOPOYHBIX JAHHBIX.

4. Omnpenenenue 53KoHOMeTpuuyecko Monenu. Kinaccuduxanuss SKOHOMETPUYECKUX
MOJIEJIEH.

5. BeiOop Bu1a MaTeMaTHYECKON (YHKITUH.

6. Ciny4aiiHple BETMYUHBI U UX YHMCIIOBBIE XapaKTEPUCTUKU: MAaTEMATUYECKOE OXKUIAHUE,
JHCIIEpCHs], CPEHEE KBAAPATUUECKOE OTKIIOHEHHE.

7. BpiOopounas cpenHsas. BpiOopounas nucnepcusi (Bapuanums). CraHmapTHOE OT-
kioHeHue. Bribopounas xoBapuanus. Kosdduuuent nunelinoit koppensuuu. Kosdduuuent
JeTepMUHAIIH.

8. Beibopounast cpensisi. CBolicTBa BHIOOPOUYHOM CpeHEN.

9. Beibopounas aucnepcus (Bapuaiusi). CBolicTBa AUCIiepcHH (BapHalliy).

10. Beibopounast koBapuanusi. CBoiicTBa BBIOOPOUYHOM KOBapHAIUH.

11. Jluneinslii koapdunueHt xoppensuuu. CBoiicTBa JMHEWHOro Ko3(dduunenrta
Koppessiiuu. TUIBI KOppeIsnin.

12. OcHOBHBIE IPUYHHBI CYHIECTBOBAHMS CIIy4alHOTO YJI€HA.

13. Perpeccust o MeToly HAUMEHBIINX KBAJpaToB (00IIKE 3aMeYaHMUs).

14. BIBO BBIp@KEHHI JUTS MTApaMETPOB &, D JTUHEWHOM MapHO# perpeccuu mo MeTOoIy
HaUMEHBIINX KBaJPaTOB.

15. UnTepnperanys JMHEHHOTO YPABHEHUS PETPECCUM.

16. OneHka 3HaYMMOCTH MapamMeTPOB JIMHEHHOW PErpecCHr M KOPPEISIUU: JTUHEUHBINA
ko3pdurmentT  koppemsiiuu, KOG GUIHMEHT  JeTepMUHALMH, CPeIHUH  KOIPPUIIUCHT
anactuaHOCTH. CBS3b C MapaMeTpoM perpeccuu b.

17. t-xpurepuii CThIOZICHTA OIEHKH CYIIECTBEHHOCTH TMapaMeTPOB JIMHEHHOW PEerpeccuu
U KOPPEJISILIHH.

18. Amnanu3 jgucnepcuil Jyisi OLEHKA CTENEHH 3HAYMMOCTH YpPaBHEHMS JIMHEHHOMU
perpeccuu.

19. CranpaptHas omubOka, dakTuueckoe 3HaueHue t-kpurepus CTbIOJCHTA,
JIOBEPUTEIbHBIN UHTEPBAT 1151 KO3 duIrenTa TuHeiHoi perpeccu b.

20. CranmaptHas omuOka, (dakTudyeckoe 3HavyeHwe U-xkputepuss CThrOJIEHTA,
JOBEPUTEIbHBIN HHTEPBAI sl CBOOOTHOTO KO3 duUllMeHTa JIMHEHHOH perpeccuu a.

21. CranpaptHas omubOka, QaxTuueckoe 3HaueHue t-kpurepusi CThIOJEHTa Ui KO-
adunreHTa IMHSHHOW KOPPESAIIH.

22. VluTepBanbHbIM U TOYEUYHBIN IPOTHO3bI HA OCHOBE JJUHEHHOTO YPAaBHEHUSI PETPECCHUMU.

23. CpenHsisi OTHOCUTEbHAS OMMOKA arMmpOKCUMAIIHH.

24. ABTokoppensius ocratkoB. Kpurtepuit Jlapouna-YoTrcoHa.

25. Mojenu TMHEHHOHN perpeccuu ¢ reTepoCKeAaCTUYHOCTHIO (00IIMe 3aMedanus).

26. T'erepockemaCcTUYHOCTb.  MeToabl  OOHAapyKEHUS  IeTepOCKEAACTHUHOCTH:
BHU3YaJIbHBIN METOJ M TECT PAHrOBOM Koppemsiiyuu CriupMmeHa.

27. TerepockeqacTUYHOCTb. MeTo/bl OOHApYKEHUs] TeTepOCKEIACTUYHOCTU: TECT
lNompadensaa-KBanara u tect Yaiita.

28. MeTopl ycTpaHEHHUs FE€TEPOCKEAACTUYHOCTH.

29. Henuneininas mnapHast perpeccus. Kiaccel HeIMHEMHBIX perpeccuil. Merton
HAaMMEHBIINX KBAaJPaTOB AJIS OLIEHKH [1apaMETPOB HETMHENHON PErpeccuu.

30. [IpumeHeHre B 5KOHOMUKE HEJIMHEWHBIX MO/JIENIEH.

31. KoadppuuueHT 31acTHUHOCTH A5 IMHEHHOM U HETMHEWHBIX perpeccuil.

32. O6006menHbi MeTo 1 HanMeHbuX kBaapaToB (OMHK). Ceoiictea OMHK-omeHoK.
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33. CrauvoHapHBIi BpeMEHHOW psa: UIACHTU(DUKAIMS, XapaKTEpUCTHKA, o0Omue
3aMEYaHusl.

34. HecraumoHapHbIii BpeMEHHON psa: HISHTHU(UKALUS, XapaKTepUCTHUKA, OOIIue
3aME4aHusl.

35. Bpemennsle psabpl. OCHOBHBIE 3JIEMEHTHI U CTPYKTYpa BPEMEHHOTO psija.

36. ABTOKOppENALUS YPOBHEN BPEMEHHOIO PSiia U BBISIBICHUE €r0 CTPYKTYPBI.

37. MoaenupoBaHue TEHACHIIMN BPEMEHHOTO Psijia.

38. MoaenupoBaHue CE30HHBIX U MIUKINYECKUX KOJICOaHU.

39. Knaccuueckas TMHEWHas MO/I€TIb MHOKECTBEHHON PErpeccuu.

40. MmuoxectBeHHas perpeccus. DaxkTopbl, BKJIIOYAaEMbIE BO MHOKECTBEHHYIO
perpeccuro.

41. Ouenka napaMeTpoB JUHEHHON MHOXkecTBeHHOU perpeccun MHK.

42. Koapduuuent aerepMuHalMg U CKOPPEKTUPOBaHHBIN KO3(D(PUIIMEHT AeTepMUHALINN
B MOJICJIM MHOKECTBEHHOM JINHEHHOM perpeccuu. Mx cBolicTaa.

43. TlpoBepka 3HAUYMMOCTH YypaBHEHHUS MHOKECTBEHHOW JIMHEHHOW perpeccun. JloBe-
pUTENIbHbIE  HMHTEpPBAIbl  KOOPPHUIIMEHTOB U  IPOTHO3UPYEMBIX  3HAUYE€HUH  JIMHEWHOU
MHOKECTBEHHOU PErpeCCUU.

44. OUKTUBHBIE IEPEMEHHBIE B PETPECCHOHHOM aHAJIN3E.

45. TlonaTue cucrteMbl OJHOBPEMEHHBIX YpaBHEHUH HX kiaccupukanusg. OOmmuit BuUI
CUCTEMBI JINHEWHBIX OJTHOBPEMEHHBIX YPAaBHEHUI.

46. Cucrtempl JMHEWHBIX OJHOBPEMEHHBIX YPAaBHEHMI: MOHATHS HHAOTEHHBIX, 3K30-
TE€HHBIX U IIPEeNOIpeAeIICHHbIX ypaBHeHH. HeBo3moxkHOoCTh npuMeHenuss MHK.

47. Cucremsl JIMHENHBIX OJHOBPEMEHHBIX YpaBHEHUM: po0OsIeMbl
UJEHTU(DUITUPYEMOCTH.

48. JIByxmaroBbii M€TOJT HAaUMEHBIIUX KBaJIpaTOB ISl OLEHKA MapaMeTPOB CHUCTEMBI
JINHEMHBIX OJTHOBPEMEHHBIX YPAaBHEHUU.

49. KocBeHHBI METOJ] HAaUMEHBUIMX KBaJApaTOB Ul OLIEHKU IapaMeTpPOB CUCTEMBI
JIMHEMHBIX OJTHOBPEMEHHBIX YPaBHCHUH.

MIxana oneHUBaAHUA

VYpoBeHb 3HaHWM, YMEHUH M HAaBBIKOB OOY4YaroLIErocsi IpU YCTHOM OTBETE BO BpeMs
IIPOMEXYTOYHOM  arrecTauuu  omnpeaensercs  oueHkamu  «OrmimuHo» /  «Xopomoy/
«Y noBnersopurensHo»/ «HeynosnerBopurensHo». Kpurepusmu oLeHUMBaHMsS Ha 3adeTe C
OLIGHKOH sBJIE€TCSI JEMOHCTpallMs OCHOBHBIX TEOPETUYECKUX IIOJIOKEHUH, B paMKax
OCBaNMBaeMON KOMIICTEHLIMH, YMEHHE PUMEHSTh MOJy4YE€HHbIEC 3HAHUS HA MPAKTHKE, OBJIAJCHHE
HaBBbIKAMU aHAJIM3a M CUCTEMAaTH3alMyU HHPOpPMALUH B 001acTH (PMHAHCOB.

Jis mucuMiianH, (GopMoil MPOMEKYTOUHOW aTTecTallud KOTOPBIX SBJSIETCS 3a4eT ¢
OLIEHKOM, IPUHSATHI CIIEAYIOINE COOTBETCTBUS:

- 90-100% - «oTmamanO» (5);

- 75-89% - «xopomo» (4);

- 60-74% - «ynosnerBoputesnbHO» (3);

- MeHee 60% - «HeyIOBIETBOPUTEIBLHOY (2).

HpI/I OLCHUBAHWUU PE3YJIIbTATOB YCTHOI'O OIIPOCa HUCIIOJB3YCTCA CICAYIOIIasa IIKala
OIICHOK:

Otanmbpl  KOMIICTEHIMH,  INPEIyCMOTPEHHBIE  00pa30BaTENbHOH  NPOrpamMMoi,
copMHpOBaHBI HA BBICOKOM ypoBHE. CBOOOIHOE BJIQJICHHE MAaTEpHAJIOM, BBIIBICHHE
100% - 90% MEXIPEIMETHBIX  CBsi3€ll.  YBEpEHHOE  BJAJCHUE IOHATHHHBIM  allapaToM
(oTnI4YHO) micouiuinHel.  [IpakTiueckne  HaBBIKM — NPOQECCHOHATBHOW  JAEATEIbHOCTH
copMHpOBaHBI Ha BBICOKOM ypoBHE. CHOCOOHOCTP K  CaMOCTOSITEIBHOMY
HECTaHJAPTHOMY PEHICHHIO NPAKTHIECKHX 3a]1ad
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Orambl ~ KOMIETEHLWH,  NPEIyCMOTPEHHBIE  00pa3oBaTeNbHOM  MpPOrpaMMOM,
copMHUpOBaHBI A0CTAaTOYHO. JleTalbHOE BOCIIPOHM3BEACHHE YIEOHOTrO Marepuaa.
[IpakTiyeckne HaBBIKH IPO(ECCHOHANBFHON NESITENFHOCTH B 3HAYMTENBHOH Mepe
copmupoBaHbl. [IpHCYTCTBYIOT HaBBIKM CaMOCTOSATENILHOTO PEIICHUS] MPAaKTHIECKUX
3a/1a4 C OT/AENbHBIMHU DJIEMEHTaMU TBOPYECTBA.

89% - 75%
(xoporo)

Orambl ~ KOMIETEHLWH,  NPEIyCMOTPEHHBbIE  00pa3oBaTeNbHOM  MpPOrpaMMOM,
copMHUpOBaHEI Ha MHHUMAaJbHOM YpOBHe. Hannmume MHHUMAaJIbHO IOIYCTHMOTO
YPOBHSI B YCBOGHMHM Y4eOHOro MaTepuaya, B T.4. B CaMOCTOATEIFHOM pELICHHH
MpaKkTHYeCKUX 3anad. IIpakThdyeckre HaBBIKM NPO(ECCHOHAILHON JIeSTEIbHOCTH
copMHUPOBAHKI HE B MTOJHOH Mepe.

74% - 60%
(YIOBIETBOPHUTEIHHO)

OTaIbl KOMIIETCHIUH, TMPCAYCMOTPCHHBIC O6pa30BaTeJ’ILHOﬁ nporpaMMoﬁ, HC
C(l)OpMI/IpOBaHH. HeZ[OCTaTO‘IHLII:I YPOBCHL YCBOCHUA MMOHSITUHHOrO amnmaparta Hu
HaJIM4uec (l)paFMeHTapHBIX 3HAHMKM 10 JUCHUITIIINHC. OTcyTCTBI/Ie MHHHUMAJIBHO
JOIMYCTUMOI'0  YpOBHA B  CaMOCTOATCIIBHOM  PCIICHHUMU  MPAKTHYCCKUX  3a4ad.
HpaKTI/I‘{eCKI/Ie HaBbIKU HpO(l)eCCPIOHaHLHOﬁ JACATCIbHOCTH HC C(i)OpMPIpOBaHLI.

MeHee 60%
(HeyIOBJIETBOPUTEIHHO)

CDOHI[I)I OII€HOYHBIX CpCAcCTB HpOMG)Ky’FO‘IHOﬁ arrecraliiuu 110 JUCHUITIIMHC
MMpEACTaBJICHBI B IIPUJIOKCHUN 1.

6. MeToau4ecKkue MaTepPHAaIbl 0 OCBOCHU IO TUCIHUIIIMHBI

MeTtoanyeckue peKOMeHAANMH M0 HAMCAHUIO pedepaToB
Pedepar sBnsercs MHAUBUIYaTIbHOM CaMOCTOSTEIBHO BBIMOJIHEHHON paboOTON CTyAeHTA.
Temy pedepara cTymeHT BBIOMpAeT W3 TIEpEUHS TEM, PEKOMEHIYEMBIX TIPEroaBaTeliem,
BEAYIIUM COOTBETCTBYIOIIYIO TUCHMIUIMHY. Pedepar momkeH coiepkaTh —CIEIyIOIIUE
CTpyKTypHble nsnieMeHThl: Tutynenbiii Juct Copaepxanue Bpenenne OCHOBHash 4YacTh
3akmouenne Crnucok mguteparypsl [lpunoxxenus (mpu HeoOxogumocTH). TpebGoBaHus K
ohopmienuto pedeparo: mpudt — 14, mons — o 2 cm, uHTEpBaI — 1, 00BeM — HE MeHee 10 cTp.

PexomeHganum no NJIaHUPOBAHUIO U OPraHU3ALMN BpeMeHHU, HE0OX0AUMOI0 HA H3YUYeHH e
AUCHUTLTUHBI

CTpykTypa BpeMeHH, He00X0AUMOI0 HA U3y4YeHHUe AU CUUIIIMHBI

dopma H3ydeHHs TUCIUIUIHHBI Bpewmst, 3aTpaunBaemMoe Ha H3ydeHHE TUCIUIUIMHEL, %o
W3yuenne nurepaTypsl, peKOMEHIOBAaHHOHN B yUeOHOI 40
nporpaMme
Pemenue 3aaa4, NpakTUYECKUX YIIPAKHEHUN U 40
CHTYallMOHHBIX TIPIMEPOB
W3ydenue TeM, BBIHOCUMBIX HA CAMOCTOSITEIIbHOE 20
paccMOTpeHue
HUroro 100

MeTtoanyeckue peKOMEHAANMH 110 MOAT0TOBKeE K MPAKTHYeCKOMY (CeMHHAPCKOMY)
3aHATHIO

OCHOBHOM 11€JIBIO MPAKTUYECKOTO (CEMUHAPCKOT0) 3aHATHS SIBJISETCS POBEPKA TITyOUHBI
MIOHUMAHUS CTYJACHTOM H3y4aeMOM TeMbl, Y4eOHOro marepuajga U YMEHMs HU3JIOXKUTh €ro
CoJIepKaHHE SICHBIM M YETKHM SI3bIKOM, Pa3BUTHE CAMOCTOSATENILHOTO MBIIIJICHUS U TBOPUYECKOM
aKTUBHOCTH Yy CTyJIEHTa, YMEHMsS peliath MpakTHueckue 3amgaud. Ha mnpakTudeckux
(ceMuHapCKUX) 3aHATHUAX MpearosaraeTcs paccMaTpuBaTh HanboJiee BaXKHbIE, CYLECTBEHHBIE,
CIIO)KHBIE BOIPOCHI KOTOphIe, HauOojiee TPYAHO YycCBauBaroTcs cryaeHTamu. Ilpu sTom
TOTOBHUTHCS K MPAKTHUECKOMY (CEMUHAPCKOMY) 3aHATHIO BCeria Hy)KHO 3apaHee. [lonroroska k
MPAKTUYECKOMY (CEMUHAPCKOMY) 3aHATHIO BKIIIOYAET B ce0sl cleyrolee:

- 00s3aTeNbHOE 03HAKOMIICHHE C BOIIPOCAMHU JJIsl YCTHOT'O OIpoca,
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- W3y4YCHHE KOHCIIEKTOB JICKIIM, COOTBETCTBYIOIIMX pa3/leioB y4yeOHHKa, y4eOHOTO
nocoous1, CoAepKaHUs PEKOMEHJOBAHHBIX HOPMATUBHBIX IPABOBBIX aKTOB;

- paboTa c OCHOBHBIMU TE€PMHHAMU (PEKOMEHIYETCSl X BBIYUUTh);

- W3y4EHHUE JIOTIOJHHUTEIBHOW JIUTEpaTyphl IO TEeMEe 3aHATHsA, Jelas INpUd ITOM
HE00XO/IMMBIE BBIITUCKU, KOTOPBIE TIOHAIO0ATCS IPH 00CYKIACHUU Ha CEMUHAPE;

- (GopMyTUpOBaHHE CBOETO MHEHHS 1O KaKIOMy BOINPOCY M apryMEHTHPOBAHHOE €ro
000CHOBAHUE;

- 3aIUCh BOZHUKIIMX BO BPEMS CaMOCTOSITEIBHOW pabOThl ¢ ydeOHMKAMH M HaydHOU
JUTEPaTyphl BOIIPOCOB, YTOOBI 3aTEM HAa CEMUHAPE TOIYYUTh Ha HUX OTBETHI;

- oOparieHue 3a KOHCYJIbTallueH K MPEeroJaBaTelio.

PexoMeHaanum Mo M3y4eHUI0 METOIMYECKUX MATEPHAJIOB

Meroaudeckue Marepuanbl MO JUCHUIUIMHE TO3BOJISIIOT CTYIEHTY ONTHMAaJIbHBIM
00pa3oM OpraHM30BaTh MPOLIECC U3YyUEHHUS TaHHOW TUCHUIUTUHBL. MeToaudeckue MaTepuabl 1Mo
JTUCIUIIIINHE TPU3BaHBI MMOMOYb CTYJAEHTY TOHSTH CIENU(PUKY HU3y4aeMOTO Marepuasna, a B
KOHEYHOM HTOT€ — MAaKCHMAaJbHO TIOJIHO W KAauyeCTBEHHO €ro OCBOUTh. B mepByro odepens
CTYJIEHT JOJDKEH OCO3HaTh MpEeAHA3HAYECHUE METOJUYECKUX MaTEpPHaIOB: CTPYKTYpPY, LEId U
3amaun. J[Ji1 ATOrO OH 3HAKOMUTCSI C MpeaMOyJoH, OTJIABICHHUEM METOIWYECKUX MaTepUajioB,
TOBOpS WHAYe, OCYIICCTBIISIET IEPBHYHOE 3HAKOMCTBO C HUM. B paszmene, MOCBSIeHHOM
METOJUYECCKUM PEKOMEHJAIUSAM TI0 W3YYCHHUIO JAWCIUIUIMHBI, TPUBOAATCS COBETHI IO
MJIAHUPOBAHUIO M OPTaHU3AIUKA HEOOXOIUMOTO ISl U3YUEHUS TUCITUTIIMHBI BPEMEHHU, OTTMCAHNE
MOCJIEIOBATEIbHOCTH  JCHCTBUM  CTyAeHTa  («CUIEHApUi  M3y4eHUs  JUCIUIUIAHBIY),
PEKOMEH/IalluK TI0 paboTe C JUTEPATYPOM, COBETHI MO MOATOTOBKE K AK3aMEHY M Pa3bsICHEHHS
10 TIOBOJY pabOThl ¢ TECTOBOW CHCTEMOW Kypca W Haj JIOMAaIlHUMHU 3aJaHusMH. B memom
JaHHBIE METOJMYECKHE PEKOMEHJAIMM CIHOCOOHBI OOJIETYHTh HW3Y4YCHHE CTYACHTaMH
JUCIUIIMHBI W TOMOYh YCHEIIHO CJaTh »JK3aMeH. B pa3zgene, coxaepxkameMm ydeOHO-
METOIUYCCKHNE MaTePUaIbl JUCITUTUIMHBI, COICPKAHNE TIPAKTUICCKUX 3aHATUN 110 AUCITUTUIMHE.

PexomeHnaanuu mo caMocTosiTeJIbHOM padoTe CTYAeHTOB
Ha camocrosTenbHyto paboty cryaeHToB mno guciuiuimHe b1.0.03 «DkxoHomeTpuka
(IpOABUHYTHIN YPOBEHB)» BBIHOCATCS CIEYIOIINE TEMBI:

Ne Ounas

3aouHasn
Tema Bomnpocsl, BeiHOcuMbIe Ha CPC
n/n dhopma

dopma

1

2

3

4

5

1

BBenenue B
SKOHOMETPUIECKOE
MOJIETPOBAHIE

VcTopust BOSHUKHOBEHUS U Pa3BUTHS
sKoHOMeTpHuKH. [Ipenmer, uenu u 3amauu
skoHOMeTpukd. MHpopManmonHas 6aza
HKOHOMETPUYECKUX UCCIIETOBAHUI.
@DaKTOpbI Pa3BUTHS SKOHOMETPUKH. Poib
CTaTUCTHUKU B (POPMUPOBAHUU
HKOHOMETPUYECKOI'0 METO1a. DTambl
HKOHOMETPUUECKOI'0 MCCIIEJOBAHUSL.

0

[Tapuas nuHeiHas
perpeccus U KOppessius

[Ipocras 1 MHOXECTBEHHAsI PErPECCHsL.
Jluneiinas u HenmuMHENHast perpeccusl.
I'padmueckuii MeTos mapamerpu3auu
ypaBHEHUS JINHEWHON PErpeccuu, MeTo.
HanMeHbIX kBajapatoB (MHK).

P3

Iloka3arenu xauecTBa
perpeccun

ITokazaTenu kadectBa perpeccuu. OneHka
CYLLIECTBEHHOCTH ITapaMeTPOB ypaBHEHUS
JUHEWHOU perpeccun. MHTEpBanb
MIPOrHO3a M0 JIMHEIHHOMY YPaBHEHUIO
PETPECCHH.

P3

Henunelinsle Mogenn
perpeccuu u ux

[Tapamerpu3arnus ypaBHEHUHN perpeccuy,
HEJIMHENHBIX OTHOCUTENBHO HE3aBHCHMBIX

P3
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JIMHEapu3anua

nepeMEHHBIX, HO IMHEWHBIX 110
napaMeTpaM ypaBHEHHUS.
[Tapamerpusarus ypaBHEHUH perpeccuy,
HEJIMHEHHBIX OTHOCUTEIHHO apaMeTPOB
ypaBHEHUS. DKOHOMHYECKas
uHTEpIperanus kodddunuenta
snactuaHocTH. Koppemnsius mist
HenuHeHol perpeccun. CpenHss omOka
aNMpPOKCUMAIHH.

Jluneitnas Mozenb Crienndukanus monenu. OT6op GpakTopos P3
MHOXXECTBEHHOW PErpeccuu. | IpU IOCTPOCHUH MHOXKECTBEHHOU

Perpeccuonnsie monenu ¢ perpeccun. GUKTUBHBIE IEPEMEHHBIE BO
IIEPEMEHHON CTPYKTYPOU MHO>KECTBEHHON PErpeccum.

(puKTHBHBIC IEpEMEHHBIE)

IIpennoceuiku MeTona CBoiicTBa OIIEHOK METO0J]a HAUMEHBIIIIX (0]
HauMEHbBIINX KBaIPaTOB KBaJIpaToB.

(MHK)

Mogenu nuHEHHON JIuHelHbIC perpecCUOHHbBIC MOJICIH C P3
perpeccuu ¢ TeTepPOCKEeTaCTHIYHBIMH U

reTepOCKEeIaCTHYHOCTBIO. ABTOKOPPENHPOBAHHBIMHU OCTATKAMH.
ABTOKOppETAIHs ocTaTkoB. | OOOOUIEHHBI METO HAMMEHBIITHX

O0001IEHHBII METO KBaJpaTOB.

HaWMEHbBIITNX KBaIPaTOB

XapaKTepUCTUKN ABTOKOppEJIAIHS YPOBHEH BpPEMEHHOTO P3
BPEMEHHBIX PS/IOB, UX psna. BelsiBieHne CTPYKTYpbl BPEMEHHOTO
HWaeHTU(UKATINA. psina. MogenupoBaHue TEHAECHUUN
MopenupoBaHue BPEMEHHOr0 psiia. MozienupoBaHue

OJTHOMEPHBIX BPEMEHHBIX CE30HHBIX U IIUKIMYECKIX KOJIeOaHMH.

panoB. MogenupoBanue MopenupoBaHue TEHAECHIUN BPEMEHHOIO
HECTaLlMOHAPHBIX psifa Ipy HAJIUYUU CTPYKTYPHBIX

BPEMEHHBIX PSAOB WU3MEHEHUH.

CucteMbl JIMHEHHBIX ITonsTHE O CHCTEMax YKOHOMETPHIECKIX P3, T

OTHOBPEMEHHBIX YpaBHEHUI

ypaBHeHu. Knaccudukarms cucrem
SKOHOMETpPUYEeCKHX ypaBHeHH. Crucrema
JIMHEHHBIX OJHOBPEMEHHBIX YPaBHEHUN.
IIpuBenennas hopma MOIEIH.
Wnentuduxanms CTpyKTypHOH MOJIEINH.
KocBeHHbIl, AByXIIATOBBII METOL
HauMEHBIIINX KBAJPaTOB.

HeoTbsemiieMbIM 371€MEHTOM Y4eOHOTO Ipolecca SBISETCS CaMOCTOsATeNbHas paloTa
crynenta. Ilpu camocrosiTenbHOM paboTe OCTUIaeTcsi KOHKPETHOE YCBOEHHE YueOHOTo
MaTepualia, pPa3BHBAIOTCA TEOPETHUYECKHE CIIOCOOHOCTH, CTOJb BaKHBIE Ul COBPEMEHHOMH
MOJATOTOBKM CIlenUalucToB. DOpMbI CaMOCTOSITENBHONM PAa0bOThI CTYAEHTOB IO AUCHUILIMHE:
HalycaHUe KOHCIEKTOB, IIOJrOTOBKA OTBETOB K BOIPOCAM, PELIEHHUE 3aJay, UCCIEA0BaTENbCKas
pa0ora.

3agaHus JUIs CaMOCTOSITENIbHOM paOOThl BKIIOYAIOT B ce0s KOMIUIEKC aHAIMTUYECKUX
3aJJaHUN BBINOJIHEHHE, KOTOPBIX, MpPEIrojaraeT TIIATelbHOEe H3ydeHHE HAaydHOH M ydeOHOi
JUTEPATyphl, TEPUOJUYECKMX W3JAaHUM, a TaKKe 3aKOHOJATEIIbHBIX W HOPMAaTHUBHBIX
JOKYMEHTOB IMIpe/ularaeMelx B 1.6 «YueOHas JuTepaTypa M pecypcbl HH(POPMaIMOHHO-
TEJICKOMMYHUKALIMOHHON ceTu "NuTepuer", y4eOHO-MeTOInYecKoe oOecrieueHue
CaMOCTOSTEIILHON PabOThI O0YHAIONIUXCS MO TUCIUTUTHHE.

PexoMenganum nmo padore ¢ aurepaTrypoit

27



[Ipu m3yueHnn Kypca y4eOHOW IMCHMUIUIMHBI 0cO00€ BHUMAHHE CIEAyeT OOpaTUTh Ha
PEKOMEHAYEMYIO OCHOBHYIO U JOTOJIHUTENbHYIO JINTEPATYPY.

BaxHBIM 37IEMEHTOM MOATOTOBKH K CEMHUHAPY SIBJIIETCS TIIyOOKOE U3y4eHHE OCHOBHOM U
JOTIOJTHUTEIbHON JIUTEPATYpPhl, PEKOMEHIOBAaHHOM 10 TEME 3aHATHUS, a TAK)KE IEPBOUCTOUYHUKOB.
IIpu 3TOM NOJE3HO MPOUYUTAHHYIO JIMTEPATYPY 3aKOHCIIEKTUPOBaTh. KOHCIEKT 10KEH OTBEUaTh
TpeM TpeOOBaHUSAM: OBITh COJEPKATEIBHBIM, IO BO3MOXXHOCTHM KpPAaTKUM U TIPABHIBHO
0(OPMIICHHBIM.

CopepxaTenbHbIM €ro CIeAyeT CUUTaTh B TOM CIIydae, €ClIi OH MepeaacT BCE OCHOBHbIE
MBICIIH aBTOPOB B LEJIOCTHOM BHJE. M310KHUTH TEKCT KpaTKO — 3TO 3HAYUT IepeaaTh
COJlep)KaHWE KHUIHM, CTaThU B 3HAUMTEIbHOM Mepe cBouMHU cioBamu. Ilpu stoM crienyer
IIPUIEPKUBATHCS IPaBUJIA - 3allMChIBaTh MBICIL aBTOpa pabOThl JIMLIb MOCIE TOro, Kak OHa
XOpo1Io MoHsATa. B TakoM cityyae nmocTaBieHHas 1enb OyneT nocturuyra. Llutuposars aBTopoB
M3y4aeMbIX palboT (¢ 00sf3aTeabHON CCHUIKOM Ha MCTOYHMK) CJENYeT B TEX CIIydasiX, €CIH HaJo
3aMMChIBaTh OYEHb BaXKHOE OIPEIETICHUE UITH MOJI0XKEHHE, 00001AONI BHIBOJ.

BaxxHo u BHemHee oQopmiieHHE KOHCHIEKTa. B ero Hauane Hajo yka3aTb TeMy
CeMHMHapa, JaTy HalHMCaHWs, Ha3BaHHs JIMTEPAaTYpPHBIX HCTOYHHKOB, KOTOpBIE OyayT
3aKOHCIIEKTHPOBaHbI. [ 1yOoKas caMocTosITeNbHas padoTa HajJ HUMHU OOECHEUUT YCHEIIHOE
YCBOCHUE U3y4aeMOU AUCIUTUINHBI.

OmHUM W3  BaXHEWIIMX CPEICTB CEPhE3HOTO  OBJAJEHUS TEOPHUEH  SBISIETCA
KOHCneKmupoeanue nepeoucmoyHuKos.

Jl51g cocTaBiieHus1 KOHCTIEKTa PEKOMEH/IyeTCsl CHavyasla MpoYnuTaTh paboTy LEIHMKOM, YTOOBI
YSICHUTD €€ 00U CMBICI U cofepkanue. [Ipu 3ToM MOXKHO clienaTh IOMETKH O €€ CTPYKType, 00
OCHOBHBIX TIOJIOKEHUSX, BBIBOJAX, HAJAO CTapaTbCcid OTJIMYAaTh B TEKCTE OCHOBHOE OT
BTOPOCTENIEHHOTO, BHIBOJIBI OT apT'yMEHTOB U JI0Ka3aTeabCcTB. Eciiu ecTh HEMOHATHBIE CIIOBA, HAJI0
B SHIIMKJIOTIETMYECKOM CIIOBape HANTH, YTO 3TO CJIOBO 0003Ha4YaeT. 3aKOHUMB uTeHHE (Taparpada,
TJIaBbl, CTaThbU) HAJ0 33/JaTh ce0e BOMPOCHI Takoro pona: B uem rnaBHas mbicib? KakoBbl
OCHOBHBIE 3BEHbsSI JIOKa3aTenbcTBa ee€? YUTo BhITEKaeT W3 yTBepxkAeHuM aBropa? Kak 310
COIJIaCyeTCs C TEM, YTO YK€ 3HAETE O MPOUUTAHHOM U3 JAPYIHMX HCTOUHUKOB?

SlcHOCTP W OTYETIMBOCTb BOCHPUATHS TEKCTa 3aBUCUT OT MHOIOro: OT
COCpPEIOTOUYEHHOCTU CTY/IEHTa, OT TEXHUKU UTEHUs, OT HACTOWYMBOCTH, OT SPKOCTHU
BOOOpaKeHHUs, OT TEXHUKU (PUKCHUPOBAHUS MPOUYUTAHHOTO, HAKOHEL, OT dPYAULIMU — OOIIel U B
KOHKPETHO paccMaTpuBaeMoii mpobiieme.

Pe3ynbTaToM nepBOHAYaIIbHOTO YTEHUS JTOJDKEH ObITh IPOCTON HJIAH MeEKCma u 4emkKoe
npeocmasieHue 0 HEACHBIX Mecmax, OTMEUYeHHbIX B KHure. llocie mnpeaBapuTeIbHOrO
03HAKOMJICHUS, MPU MOBTOPHOM YTCHHUH CIIEIYET 6blOeIUNb OCHOBHbIE MbICIU AGMOPA U UX
pa3BUTHE B MPOU3BEACHUU, OOPATUTh BHHUMAaHHE Ha 0OOCHOBAHME OTIENIBHBIX MOJOXKEHUH, Ha
MeToabl U (GOpMBI JO0Ka3aTeNbCTBA, HauOolee spkue mnpumepbl. B xome sToit paboThI
OKOHYATEJIbHO OTOMpaeTcss MaTepuai A 3alucCH M ONpeessieTcsl €€ BUA: HJIaH, Me3Uchl,
KoHcnekm.

[Inan — 3TO KpaTKui, MOCIEA0BATENbHBIN MepeYeHb OCHOBHBIX MBICIIEH aBTOpa. 3amuch
MIPOYUTAHHOTO B BUJE TE3UCOB — 3HAUMT BBISBUTH U 3aMUCATh OMOPHBIE MBICITU TeKcTa. Pa3Huiia
MEX]ly TUIAaHOM M TE3MCaMH 3aKII0YaeTcsl B CIEAYIOLIeM: B IUIaHE MBICIb Ha3bIBaeTcs (CTaBb
BCErja BONPOC: O 4eM roBoputrcs?), B Te3ucax — (opMyaupyercs — (4TO UMEHHO 00 3TOM
roBoputcs?). 3amuch OMOPHBIX MBICIEH TEKCTa BaXKHA, HO TMOJIHOTO TPEACTaBJICHUSA O
MPOYUTAHHOM Ha OCHOBAaHMM MOJOOHOM 3amucu HEe COCTaBMIIb. Ba)kHO OCMBICINTH, KaK aBTOP
JIOKa3bIBa€T CBOIO MBICIIb, Kak YOEXJaeT B MCTUHHOCTH CBOMX BBIBOJOB. Tak BO3HHMKaeT
KoHcrekT. dopma 3amucu, Kak Mbl YK€ OTMETHJIH, YCIOXHSETCS B 3aBHCUMOCTH OT Ieeit
paboThI: MIaH — 0 YeM?; Te3UCHl — 0 YeM? YTO UMEHHO?; KOHCIIEKT — 0 YeM? 4YTO UMEHHO? Kak?

KoHcniekt — 3TO KpaTkoe NOcCIeAoBaTeNbHOE W3JI0KEHHE conepkaHus. OCHOBY €ro
COCTaBJII€T IUIaH, TE3UCHl W BBIMMCKH. HeZOCTaTku KOHCHEKTHPOBAHUSA: MHOTOCIOBHE,
LUTHUPOBAHNE HE OCHOBHBIX, @ CBS3YIOIIMX MBICIEH, CTPEMJICHHE COXPAHUTh CTHJIMCTHYECKYIO
CBSI3aHHOCTh TEKCTa B ylIepO ero joruyeckoi crpoiHocTH. [IpucTynarh K KOHCIEKTHUPOBAHUIO
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HEOOXOMMO TOTJa, KOTJA CIIOKWUJIMCh HABBIKM COCTABIICHHS 3allCH B BUJIE Pa3BEPHYTOTO
MOIPpOOHOTO IJIaHA.

dopma 3anmucH MpH KOHCIEKTUPOBAHHM TPeOyeT 0CO0Oro BHUMAHUS: BaKHO, YTOOBI
COOCTBEHHBIEC YTBEPKICHUS, PA3MbIIIJICHUS HAJl IPOYUTAHHBIM, YE€TKO OTICISUITUCH MPH 3aIlUCH.
Pa3ymHee BBIHOCUTH CBOM NMOMETKHM Ha IIMPOKUE I0JIS, 3alUChIBATh HA HUX JOIOJHUTEIbHbBIE
CIIPaBOYHbIE JIaHHBIE, IOMOTAIOIIME YCBOCHUIO TEKCTA (1aTa COObITUS, YIIOMSHYTOIO aBTOpamu;
CBEJCHUS O JIMLE, HA3BAaHHOM B KHHI€; TOUHOE COJep)KaHue TepMuHa). Eciau KoHcnekTupyercs
TEKCT BHYIIUTEIBLHOTO 00beMa, HEOOXOJMMO YKa3blBaTh CTPAHUIIBI KHUTH, KOTOPbIE OXBAThIBAET
Ta WIM WHas 4acThb KOHCIEKTA.

Jnsi ynoOcTBa TOJB30BAHUS CBOMMH 3alMCSMH BaXKHO O03arJIaBUTh KPYIHBIE YacCTH
KOHCIIEKTa, IOAYEPKUBasi 3a20106ku. Crenyer TOMHUTh O HAa3HAYEHUU KPACHOU CTPOKH,
CTPEMUTBhCS K UYeTKOHM rpaduke 3amuceidl - ycTynmamu, KOJOHKamH. 3maraTh rjiaBHbIE MBICIH
aBTOpa M HX CHUCTEMY apryMEHTOB - HEOOXOJIMMO IPEUMYIIECTBEHHO CBOMMHM CJIOBAaMH,
nepepabaTbiBasg TakuM oOpazoM WHQOpMaIUio, — TaK MPOXOJUT YSICHEHHUE €€ CYTH. MBICIb,
(dpa3bl, MOHATHIE B KOHTEKCTE, MOTYT MPUOOpecTr 0oJiee MpOCTpaHHOE U3JI0kKeHue B 3anucu. Ho
TEKCT OpWUIMHaJla CBEPTHIBAETCS, U CTYAEHT, OoTpaOaThiBasi JIOTUYECKOE MBIIUIEHUE, YUYUTHCS
BBIJICIIATh TJIaBHOE M 0000IIAaTh OJHOTUIIHBIE CYXIECHUs, OJHOpoAHbIE (akTsl. Kpome Toro,
Jienasi 3alyucy CBOMMM CIIOBaMH, 0000111as1, CTYACHT YYUTCS MTUCbMEHHON peun.

3HaHue 001el CTpaTerny YTEHHs], TEXHUKU COCTABIIEHUE TUIaHA U TE3UCOB OIpeAeseT U
TEXHOJIOTHIO KOHCIIEKTUPOBAHUS

— BuumarenpHO 4MTaTh TEKCT, MOMYTHO OTMeYas HEMOHSTHHIE MECTa, HE3HAKOMBIE
TEPMUHBI U NIOHATUA. Boltnucams na nona 3naueHne OTMEUEHHBIX TTOHSATHIA.

— Ilpu mepBoM 4UTEHHMH TEKCTa HEOOXOJMMO COCTAaBUTh €r0 HpPOCHMOI NIaH,
MOCJIEIOBATEIbHBIN NIEpEeYeHb OCHOBHBIX MBICIIECH aBTOpA.

— [lpy MOBTOpPHOM YTEHMHM TEKCTa BBIACIATH CUCHIEMY OOKA3AMENbCHE OCHOBHBIX
MOJIOXKEHUW pabOThI aBTOpA.

— 3aKiIrouuTeNbHBIA  3Tall  paboOThl C TEKCTOM COCTOMT B OCMBICICHHHM paHee
OTMEUYEHHBIX MECT U UX KPaTKOIl MOCIe0BaTeIbHOM 3aKCH.

— Ilpu KOHCIEKTUPOBAHUU HYKHO CTPEMUTHCS 6bIPA3UML MBICIL AGMIOPA CEOUMU
cnoeamu, 3To oMoraet 0oJiee riIy00KOMY YCBOCHHUIO TEKCTA.

— B pamkax paboTel HaJg TNEPBOMCTOYHHUKOM BaXKEH YMENbIH omoop uumam.
Heob6xomumMo yuuThIBaTh, HACKOJIBKO SIPKO, OPUTHHAIIBHO, CXKATO M3JI0KEeHA MbICIb. L{uTpoBath
HEO0OXO0IMMO T€ CYXJECHHUS, Ha KOTOpPbIE BIOCIEACTBUM BO3MOXKHA CChIIKA KaK Ha aBTOPUTETHOE
U3JI0’KEHHE MHEHHMSI, BHIBOJIA TIO TOMY WJIM HHOMY BOIIPOCY.

KoncnexrupoBats 1enecoo0pa3Ho HE Ha OTJEIBHOM JIMCTE, a B OOIIeH TeTpaau Ha OJHOM
cTpanuie jucta. OOOpPOTHAas CTOpPOHA JHMCTAa MOXET ObITh HUCIOJb30BaHA JUIS JOMOJHEHUH,
HEOOXOAUMOCTh KOTOPBIX BBISICHUTCS B JaibHelineMm. [Ipy KOHCHEKTHPOBAHUU JIUTEPATypPbI
ClleyeT OCTaBUTh IIUPOKUE TOJIsI, YTOOBI 3amucaTh Ha HUX IJIaH KoHcrnekTa. [lons Moryt ObITh
WCIOJIb30BAHBI TAKXKE JJIsl 3aIIMCH CBOUX 3aMEUaHHii, IOTIOJIHEHH, BOIIPOocoB. [Ipu BeICTYyIIICHUN
HAa CEMUHApe CTYIEHT MOXET T[0Jb30BaThCSI CBOMM KOHCIEKTOM JUIsl LUTHPOBAHUS
MIEPBOMCTOYHMKA. Bce y4acTHUKM 3aHSTHS BHUMATEIBHO CIYIIAIOT BBHICTYIUICHHUS TOBapHUILIEH IO
Ipylmne, OTMEYaroT CIOpHbIE WIM OHIMOOYHBIE TIOJIOKEHUS B HUX, BHOCAT IONPaBKH,
MPEJCTABIISAIOT CBOU PEIIEHU U 000CHOBAHUS 00CYX/1aeMbIX MPOOIIEM.

B xoH1Ie ceMHuHapa, Korja IpenoaBaresb 3aHsATHS TOABOJIUT UTOTH, CTYJEHTHI C YUETOM
PEKOMEHIAlMK TMPEenoaaBaTeNsi U BBICTYIJIEHUNH COKYPCHUKOB, JOMOJIHSIOT WA HCIPaBISIOT
CBOM KOHCIIEKTBHI.

PexoMeHaanuu AJ1 NOATOTOBKH K IK3aMEHY
HpI/I MOATOTOBKC K 3a4€Ty U DK3aMCHY CTYJACHT BHUMATCIIbHO ITPOCMATPUBACT BOIIPOCHI,
npeaAyCMOTPCHHBIC pa60qel71 nporpaMMoﬁ, N 3HAaKOMHUTBCA C pCKOMCHIlOBaHHOP'I OCHOBHOH
J'IHTCp&TypOfI. OcHoBoit JIig chadyu 3a4€Ta MW 3K3aMCHAa CTYIACHTOM ABJIACTCA H3YUCHHUC
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KOHCIIEKTOB JIEKLMH, NpPOCITYIIAHHBIX B TEYEHHE ceMmecTpa, WHpOpManus, IOJy4yeHHas B
pe3yJbTaTe CaMOCTOSITENIbHOM pabOThl B TEUEHUE CEMECTPA.

7. Y4eOHas 1uTepaTypa U pecypcbl HHPOPMAIHOHHO-TEIeKOMMYHUKAIIMOHHON CeTH
HNurepuer

7.1. OcHoBHas1 JIUTEpPaTypa
1. Mapnac, A. H. DxoHomeTpuKka : y4eOHUK M TIpakTHKyM Ui By3oB / A. H. Mapmac. — 2-e

w3, uctp. u gon. — M. : U3parensctBo Opaiit, 2022. — 180 ¢. — (Briciiee o6pa3oBanue).
— ISBN 978-5-9916-8164-3. — Pexum pgocrtyna : https://urait.ru/viewer/ekonometrika-
490427#page/2

2. Kpemep, H. I1I. DxoHOMeTpurKa : yUeOHUK U MPAKTHKYM IS aKaJIeMHUYecKoro OakanaBpuara /
H. II. Kpemep, b. A. Ilytko ; mon pen. H. III. Kpemepa. — 4-e uzn., ucnp. u gon. — M. :
WznatenscrBo FOpaiit, 2022. — 308 ¢. — (Bricmee o6pa3osanue). — ISBN 978-5-534-08710-.
— Pexxum foctyma : https://urait.ru/viewer/ekonometrika-488678#page/2

3. N'anoukun, B. T. DxoHOMeTpHKa : y4eOHUK U TpakTUKyM [yt By30B / B. T. ['anoukun. — M. :
WznatenberBo FOpaiit, 2022. — 293 ¢. — (Bricmee o6pa3osanue). — ISBN 978-5-534-14974-.
— Pexxum noctyma https://urait.ru/viewer/ekonometrika-490094+#page/2

7.2. lonoTHUTEILHAS JIUTEPATYpPa

1. Kamepon 2.K. MukposkoHoMeTpuKka: MeToibl U ux npumeHeHus: Kuura 1 Yue6Hoe nocodue
/ Komepon 2.K., Tpusemu IL.K., mep. ¢ anrn. mox nayd. pen. Jememesa b. - M.:MJ] [emno
PAHXwuI'C, 2015. - 552 c.: 70x108 1/16. - (Axkagemuyeckuii yaueObnuk) (Ileperiér) ISBN 978-5-
7749-0955-1 - Pexxum poctyma: https://new.znanium.com/catalog/product/982080

2. Yunesam, ['pua Oxonomerpudeckuii anamm3. Ku.1 / I'pun Yunbsm ; mon penakumeit C. C.
CunensHukoBa, M. 0. Typynuesoi ; nepesoa A. B. Xoaeipes [u ap.]. — Mockaa : [leno, 2016.
— 760 c. — ISBN 978-5-7749-1157-8 (kH.1), 978-5-7749-0959-9. — TekcT : 31MeKTPOHHBIH //
DNeKTpOHHO-ONOIHOTeUHAS cucreMa IPR BOOKS : [caiiT]. — URL.:
http://www.iprbookshop.ru/95146.html

3. Yunesam, ['pun Dxonomerpudeckuii ananu3. Ku.2 / I'pun Ywibsam ; mon penakmueit C. C.
CunensHaukoBa, M. 0. Typynuesoi ; nepesoa A. B. Xoaeipes [u ap.]. — Mocksa : [leno, 2016.
— 752 ¢. — ISBN 978-5-7749-1158-5 (xu.2), 978-5-7749-0959-9. — TekcT : 3MeKTPOHHBIN //
DNeKTpOHHO-OMOIHOTEeUHAs cucrema IPR BOOKS : [caiiT]. — URL.:
http://www.iprbookshop.ru/95147.html

7.3. HopmaTuBHBIE NIPaBOBbIE JOKYMEHThI U HHAsI PaBoOBasi HH(opManus

He npenycmoTtpeno.

7.4. UnTepHeT-pecypchl, CIPABOYHbIE CHCTEMBbI.

1. ®enepanbHblii 00pa3oBaTeNbHBIN MOPTAN «IKOHOMHUKA, COLMOJIOTHS, MEHEIKMEHT»
http://ecsocman.hse.ru

2. DKOHOMHKA U MaTeMaTndeckre MeTo sl http://cemi.rssi.ru/emm/

3. http://www.economicsnetwork.ac.uk/links/data_free_(ua sTom caiite nmeercst 60JbII0€
KOJIMYECTBO CCBUIOK Ha pa3NUYHbIE CaWThI, COJAEp)Kallue B CBOOOJHOM JIOCTYIE JaHHBIE
SKOHOMHYECKOH CTaTUCTUKH)

4. http://www.census.gov/ipc/www/idb (mexxaynapoaHas 6a3a maHHbIX Bropo mepenucu
nacenenus CIIIA / U.S. Census Bureau -International Data Base (IDB)).

5. http://lwww.econ.kuleuven.be/gme/data.htm (craTucTUYecKue TaHHbIE,
MCIO0JIb30BaHHbIe B kHUTE: BepOuk M. (2008). [TyreBoauTens Mo COBPEMEHHON IKOHOMETPUKE.
M., Hayunas xHura)
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https://new.znanium.com/catalog/product/982080
http://www.iprbookshop.ru/95146.html
http://www.iprbookshop.ru/95147.html

6. http://leconomist.mrsu.ru/info/kaf_statistic/poleznie_ssilki.ntml (mone3ubie ccpuiku Ha
CalThl, HA KOTOPBIX MPHKJIATHON S3KOHOMUCT MOXKET HAWTH JTAHHBIC [T UCCIICTOBAHMIA).

7. http://www.feweb.vu.nl/econometriclinks/slinks/ (na sTom caiite umeercs OoJbIIOE
KOJIMYCCTBO CCBLJIOK Ha pa3IMYHbIC UHTCPHET-PECYPChI, TOCBAIICHHBIC U3YUYCHUIO, pa3pa60TKe n
MPUMEHEHUIO SKOHOMETPUYECKIX METOJIOB).

8. MaTepuajabHo-TeXHHYecKasi 0a3a, HHPOPMALMOHHBIE TEXHOJIOT MU, IPOrPaMMHOe
obecrnieyeHne U HHGOPMALMOHHbIE CIPABOYHbIE CHCTEMbI

MarepuanbHO-TEXHHYECKOE 00eCTieueHIe JUCIUIUINHBI BKITIOYAeT B CEOs:

- JIGKIMOHHBIE ayTUTOPHH, 000pYJOBAHHBIC BUCOMPOCKIIMOHHBIM 000PYIOBAHUEM IS
MIPE3CeHTAIH, CPEACTBAMHU 3BYKOBOCIIPOU3BEICHHS, IKPAHOM;

- TIOMEIIEHUS ISl TPOBEACHUSI CEMHUHAPCKHUX U MPAKTUYECKUX 3aHSATHI, 000py/I0OBaHHbIE
yueOHOM MeOenblo.

JlucuuiuiiHa —TOAJEepKaHa COOTBETCTBYIONIMMH JIMIIEH3MOHHBIMH — TPOTPAMMHBIMHU
npoaykramu: Microsoft Windows 7 Prof, Microsoft Office 2010, Kaspersky 8.2, CIIC I'apanr,
CIIC KoHcynbTaHT.

[IporpammHsbIe cpeacTBa obecriedeH s yaueOHOro npolecca BKII0YaKoT:

- IpOrpaMMBbl Tipe3eHTaoHHo rpaduku (MS PowerPoint — 11t OArOTOBKY ClAiI0B U
Mpe3eHTalni);

- TekctoBbie penakropsl (MS WORD), MS ECXEL — anst Tabmui, quarpamm

By3 obecrneunBaer kaxxaoro odydaroiierocs pabouyuM MECTOM B KOMIBIOTEPHOM Kilacce
B COOTBETCTBUU C 00HEMOM H3Y4aeMbIX TUCIHMILINH, 00ECIIEYMBAET BBIXO] B C€Th MIHTEpHET.

[Momerennst Ui CaMOCTOSITENILHOW PAa0OTBI OOYYAIOMIUXCS BKIIOYAIOT CIEIYIOIIYIO
OCHAIIIEHHOCTh:  CTOJIbl ~ AQyAMTOPHBIE, CTYyJlbsl, [JOCKM ayAUTOpPHBbIE, KOMIIBIOTEPHl C
MOJIKIIFOYEHUEM K JIOKAJIbHOM CETH MHCTUTYTA (BKJIIOYask IpaBoOBble ccTeMbl) U VIHTEpHeT.

Jdns  n3ydeHuss  y4eOHOM — JUCHMIUIMHBI  MCIOJB3YIOTCS — aBTOMAaTH3UPOBAHHAsS
OonbnuoTeyHas WHOOPMAIMOHHAS CHUCTEMa U DJIGKTPOHHBIC OHOIMOTEYHBIC CHCTEMBI:
«YuuBepcurerckass ~ Oombmuoreka  ONLINE»,  «DnekrponHO-OMOIMOTEUHass  cucTeMa
m3narensctBa  JIAHbY», «DnekrpoHHO-0MOMMOTEUHass cucTteMa wu3narenbcTBa  «HOpaitTy,
«OnekTpoHHO-0mOmmoTeunass cucremMa IPRbooks», «Hayunas osnektpoHHas OuOnuoTeka
eLIBRARY» u np.

ObecnieunBaeTcs BO3MOXKHOCTh OECHPENSATCTBEHHOIO JOCTYyNa OOY4YarOIIMXCsl MHBAINIOB
B ayJIUTOPUH, TyaJeTHble U JpYrHe IOMEIIEHHs, a TaKKe MX INpeOblBaHUA B YKa3aHHBIX
NOMEUIEHUAX (HaJIM4yue MaHIyCOB, MOPYYHEH, paCIIMPEHHBIX ABEPHBIX NPOEMOB, JUPTOB, IpU
OTCYTCTBUM JHU(TOB ayAUTOPHUS paclojiaraeTcs Ha HEpBOM JTaXe, HAIWYME CIEeLUaIbHBIX
Kpecell U APYruX MNpUCOCcOOICHU).

VYueOHble ayAUTOPUH JJIs BCEX BUIOB KOHTAKTHOM U CaMOCTOSTENbHON paboThl, HayyHasI
OubnuoTeKa M HMHbIE MOMEIIEHUs sl 0Oy4yeHMs OCHAILEHbl CHEelMaIbHBIM 000pYAOBaHHEM U
y4eOHbBIMM MECTaMH C TEXHUYECKUMHU CpeACTBaMH OOyueHHs s oOydaromuxcs ¢
OTrPaHUYEHHBIMU BO3MOYKHOCTSIMHU 3/10pPOBbSI M OOYYAIOLIUXCSl MHBAJIMJIOB C Pa3HbIMU BHUJAMHU
OrpaHUYEHUH 3/10pOBbSL:

- C HapyIICHUSMU 3pPEHUS:

[Mpunrep Bpaiins braille embosser everest-dv4

OneKxTpoHHBIN pydHOH BuaeoyBeneuntess CAHO/]

- C HapYIICHUsMH CITyXa:

cpencTBa OecripoBoaHOM nepenaun 3Byka (FM-cuctemsi);

aKyCTHUYECKUN YCHIINTEINb U KOJIOHKH;

TUIOIeIIIeephl, paJIuoKIACCHI.

- C HapYIICHUSIMHU OMOPHO-ABUTaTEILHOTO anrapara:

NePEBMKHBIC, PETYIUpyeMble SPrOHOMHYECKHE MNapThl ¢ MCTOYHMKOM IMTaHUS IS
WH/IMBUYaJIbHBIX TEXHUYECKUX CPE/ICTB;

KOMITBIOTEpHAsi TEXHUKA CO CIEHUAIbHBIM POTPaMMHBIM 00O€CIIeYeHUEM;
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aJIbTEpHATUBHBIEC YCTPONCTBA BBOJIA MH(OPMALINH;

JIPYruX TEXHHUYECKUX CPEJCTB MpUeMa-nepenaun yuyeOHoil mHpopMmamuu B JOCTYIMHBIX
(dopmax It CTYICHTOB C HAPYLICHUSIMH OTIOPHO-/IBUTATEIILHOTO armapara.

Hoctyn k nHpOpMaMOHHBIM U Oubnmuorpaduyeckum pecypcam B cetu MHTEpHET st
Ka)XJ10T0 00ydaromierocsi WHBAIMAA WIM OOydaromerocs C OTPAaHMYCHHBIMH BO3MOKHOCTSMH
3I0pOBbsl 00ECIIEUEH NPEJOCTAaBICHUEM €My HE MEHEE YeM OJIHOrO y4eOHOIo, METOAMYECKOTO
MIEYaTHOTO W/WJIM DJIEKTPOHHOTO W3JAaHWS 10 aJalTalMOHHOW JUCHMIUIMHE (BKIIOUYAs
SNIEKTPOHHBIE 0a3bl MEPUOANYECKUX U3AaHUH), B (popMax, aJlanTHPOBAHHBIX K OTPAHUYCHUSIM HX
3I0pOBbS U BOCHIPUATUS HHPOPMALIUH:

Jlnist oOydarommxcst ¢ HapyIIeHUSIMU 3PEHUS:
B [IeYaTHOM (popme yBeTMUEHHBIM HIPUPTOM;
B (popMe ANIEKTPOHHOTO TOKYMEHTA;
B (popme ayauodaiina;
B neyatHoi popme mpudrom bpaiins.
Jli1s oOyyaroniuxcsi ¢ HapyueHUsIMU CllyXa:
B MeyaTHOU Gopme;
B (popMe ANIEKTPOHHOTO TOKYMEHTA;
B (popme ayauodaiina.
Jli1s 0Oyyaroniuxcsi ¢ HapyuIeHUsIMU OTIOPHO-/IBUTaTeIbHOTO anmnapara:
B Me4yaTHOU opme;
B (popMe ANIEKTPOHHOTO TOKYMEHTA;
B (popme ayauodaiina.
ConeprxaHue afanTallMOHHOW MUCHUIUIMHBI pa3MeENIeHO Ha caiTe WH(OPMAIMOHHO-
koMMyHHKarmoHHo# cetn MaTepHeT: Cepuika: http://vigr.ranepa.ru/sveden/education/ ...

WudopmanmonHeie cpeacTBa oOydeHHUs, aJalTHPOBAaHHBIE K OTPAaHUYCHHSIM 3710POBbS
00yJaroImuxcs:

JJIEKTPOHHBIC YYeOHWKH, ydeOHBbIC (IIBMBI 10 TEMaTUKE JUCIHUIUINHBI, INPE3CHTALNH,
WHTEPaKTHBHbIC YyYeOHBlE W HarJsMHBIE IIOCOOHS, TEXHHYECKHE CpPEICTBA NpPEAbSIBICHUS
uHpopManuy (MyJIbTHMEIUITHBIA KOMIUICKC) M KOHTPOJISl 3HAHUH (TECTOBBIC CHCTEMBI).

OBC «Aiibyke», MubopmanmonHo-npaBoBbie 0a3bl naHHbIX («KoHcymbrant Ilmrocy,
«"apanHT»).

MynapTHMEIUITHBIN KOMILJIEKC B JIEKIMOHHOW ayIUTOPUH.
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[Ipunoxenue 1
®enepanbHOe rocy1apcTBeHHOE 0I0KeTHOe 00pa3oBaTe/ibHOe
yupesk/ieHue BbICIIero o0pa3oBaHusA
«POCCHMICKASI AKAJTEMMUSI HAPOJJTHOT'O XO3SIMCTBA U
T'OCYJAPCTBEHHOM CJIYKBHbI ITPU MTPE3UJIEHTE POCCUMCKOM
®EJEPALIUN»

Bonarorpaackuit uactutyt ynpasiaenus — punuan PAHXul'C
DKOHOMUYECKUH (haKyIbTeT
Kadenpa napopmanioHHbIX CUCTEM U MaTEMATHUYECKOTO MOJICITUPOBAHUS
YTBEPXJEHA
Y4EHBIM COBETOM
Bonarorpaackoro MHCTUTYTa yIpaBiIeHUS —

¢ummnana PAHXul'C
ITpotokom Ne2 ot 23.09.2021 r.

IMPOI'PAMMA MAT'UCTPATYPbBI

Yuer, anaaus, ayaur

(naumenosanue obpasoeamenvHoul npoepammot)

®OH/JIbI OLIEHOYHBIX CPEJCTB IPOMEXYTOYHOM
ATTECTAIIMA 11O JUCIHHUTIJIMHE

b1.0.03 «9xkoHoMeTpHuKa (IPOABUHYTHIN YPOBEHb)»

(KOO U HAUMEHOBAHUE OUCYUNIUHBL)

38.05.01 DxoHOMH4YECKAaA 0€30IACHOCTEH

(K00, HauMeHO8aHUe HANPABILEHUs NOO20MOBKU /CNeYUaNIbHOCU)

3aounas

(ghopma (ghopmei) 06yuenus)

I'onx natopa — 2022 r.

Bonrorpan, 2021 r.
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1. Bompocsl k 3aueTy (3K3aMeHY)

Bonpocs! k 3k3ameny no aucuumiimie 51.0.03 «JxoHoMeTpuKa (MPOABHHYTHIH
YPOBEHb)»

1. Onpenenenue 3koHOMETpUKU. OCHOBHBIE 3TaIlbl SKOHOMETPUUECKOTO UCCIIEJOBAHHUS.
2. llenu u 3a1a4u YKOHOMETPUYECKOTO MOJICTUPOBAaHUS (Ha puMepe).

3. OmnpeneneHre SKOHOMETPUUECKON MoienH. THIIbI IEPEMEHHBIX B AKOHOMETPUUECKUX
Mozensix. OCHOBHbBIE TUIIBI BBIOOPOYHBIX JAHHBIX.

4. OnpeneneHne SKOHOMeTpHUecKoi Moienu. Kitaccudukanus 53KOHOMETpHYECKIX
MOJIEJIEH.

5. Be16op Bu1a MaTeMaTHYeCKON (QYHKINH.

6. CiiyyaiiHbple BETMYMHBI U UX YHCJIOBbIE XapaKTEPUCTUKU: MaTEMaTHUECKOE OXKUAAHNE,
JHCTIepCHsi, CpeHEE KBaAPaTUUYECKOE OTKIIOHEHHE.

7. Boibopounas cpennsisi. Beibopounas aucnepcus (Bapuanusi). CTaHgapTHOE OT-
kioHeHue. Beibopounas xoapuanus. Koagduurent nMHelHoN KOppesiuu.
Koaddumment nerepmunarum.

8. Beibopounast cpenssi. CBolicTBa BHIOOPOYHOM CpeAHEN.

9. Boibopounas aucnepcus (Bapuaiusi). CBoiicTBa AucriepcHy (BapHalyy).

10. Beibopounas koBapuaisi. CBoiicTBa BHIOOPOYHON KOBapHALIUU.

11. JIuneiinplii koadpunueHT koppensiunu. CBoNCTBa TMHEWHOTO K03 uireHTa
Koppessiiuu. TUIbl KOppeIsui.

12. OcHOBHBIE IPUYHHBI CYHIECTBOBAHMS CIIy4alHOTO YJI€HA.

13. Perpeccust mo MeTOTy HAUMEHBIIMX KBAAPaTOB (00IINE 3aMEHaHMS ).

14. BeIBo BRIpKEHUH [T TapaMETPOB @, b THHEHHOM MapHOH PErpecCHH Mo METOY
HaVMEHBIINX KBaJIpPaTOB.

15. UnTepnperanys JMHEHHOTO YPABHEHUS PETPECCUM.

16. OueHka 3HAYMMOCTH TTapaMETPOB JIMHEHHON PErpecCur U KOPPEJSILUU: JIMHEHHBIIN
ko3 urmeHT koppensaunn, KodhPHUIUEHT AeTepMUHALINN, CPEAHUN KOIPDUITUESHT
anactuaHoCTH. CBS3b C MapaMeTpoM perpeccuu b.

17. t-xputepuii CTbIOIEHTA OLIEHKH CYLIECTBEHHOCTH ITapaMeTPOB JIMHEHHOMN perpeccuu
Y KOPPEJISILIIH.

18. AHain3 nucnepcuil 11 OLEHKU CTENEHN 3HAYMMOCTH YPaBHEHUS JTUHEUHOM
perpeccuu.

19. CrannaptHas ommoOka, paktuyeckoe 3HaueHue t-kpurepus CThIOJICHTA,
JIOBEPUTEIIbHBIM HHTEPBA 1151 KoddduirenTa auHeiHoM perpeccu b.

20. CrangaptHas omubka, Gpaktuueckoe 3HadeHue t-kpurepust CTbIOICHTA,
JOBEPUTEIBHBIN HHTEPBA ISl CBOOOTHOTO KO3 (duUllMeHTa JIMHEHHOM perpeccuu a.

21. CrangaptHas omubka, Gaktuueckoe 3HadeHue t-kpurepust CTbrofieHTa AJis KO-
adunrieHTa IMHEHHOW KOPPEIISILIAH.

22. VluTepBanbHbIM U TOYEUYHBIN IPOTHO3bI HA OCHOBE JJUHEHHOTO YPaBHEHUSI PETPECCHUMU.
23. CpenHsst OTHOCUTENIbHAS OIIMOKA aNIIPOKCUMAITUH.

24. Astokoppensaius octatkoB. Kputepuit /lap6una-Yorcona.

25. Monenu TMHEHHOHN perpeccuu ¢ reTepocKeacTUYHOCTBIO (00II1e 3aMedaHusl).

26. I'eTepockeacTUIHOCTb. MeTo 1l 0OHAPYKEHHSI TeTePOCKEJACTUYHOCTH
BHU3YaJIbHBIN METOJI M TECT PAHrOBOM Koppemsiiuu CrimpMeHa.

27. I'eTepockeacTUYHOCTb. MeTo 1l 0OHApYKEHHS IeTepOCKETaCTUIHOCTH: TECT
lNompadensaa-KBanara u tect Yaiira.

28. MeTopl ycTpaHEHHUs FE€TEPOCKEAACTUYHOCTH.

29. Henunelinas napHas perpeccus. Knaccsl HenMHeNHBIX perpeccuii. Meroa
HaWMEHBIINX KBaJAPATOB IS OLIEHKH MapaMeTPOB HEIMHEHHOM perpeccuu.

30. [IpumeHeHre B 5KOHOMUKE HEJIMHEWHBIX MO/JIEIIEH.
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31. KoadduuueHT 37acTHIHOCTH 15l TUHEHHON U HEMTMHEHHBIX perpeccuil.

32. O6006menHb MeTo 1 HanMeHbIUX kBaapaToB (OMHK). Ceoiictea OMHK-omeHOK.
33. CraunoHapHbIi BpeMEHHOW psil: MASHTH(DUKALNS, XapaKTepUCTHKA, 00IIHe
3aMeyaHusl.

34. HecraunoHapHbIii BpeMEHHOM psi: MACHTU(DHUKAIMS, XapaKTePUCTUKa, 001IHe
3aMeyaHusl.

35. Bpemennsble pspl. OCHOBHBIE 3JIEMEHTHI U CTPYKTYpa BPEMEHHOTO psija.

36. ABTOKOppENALMS YPOBHEN BPEMEHHOIO Psiia U BBISIBIEHUE €r0 CTPYKTYPBI.

37. MoaenupoBaHue TEHJCHIIMU BPEMEHHOTO Psijia.

38. MoaenupoBaHue CE30HHBIX U MIUKINYECKUX KOJICOaHUI.

39. Kiaccnueckast TuHeHas MOJIETTb MHOKECTBEHHOM perpeccuu.

40. MHoecTBeHHas perpeccusi. DakTopbl, BKIOYaEMble BO MHO)KECTBEHHYIO
perpeccuro.

41. Ouenka napaMeTpoB JUHEHHON MHOXkecTBeHHOU perpeccun MHK.

42. KoappuimeHT neTepMruHaluy 1 CKOPPEKTUPOBAHHBIA KOIPPUIIMEHT JeTEePMHUHALINN
B MOJIEJIM MHO>KECTBEHHOM JIMHEMHOM perpeccuu. Mx cBolicTaa.

43. IlpoBepka 3HAUUMOCTH yPaBHEHUSI MHOKECTBEHHOM JIMHEWHOU perpeccuu. Jlose-
pUTENIbHbIE UHTEPBAJIbI KO3()PUIIMEHTOB 1 MPOTHO3UPYEMBIX 3HAUCHUN JTMHEHHON
MHOKECTBEHHOM PErPECCUU.

44. OUKTUBHBIE IEPEMEHHBIE B PETPECCHOHHOM aHAJIM3E.

45. IlonsiTve cucTeMbl OJTHOBPEMEHHBIX YpaBHEHUH nX Kiaccuduxarus. OOuiuii Bua
CUCTEMBI JINHEWHBIX OJTHOBPEMEHHBIX YPAaBHEHUI.

46. CucTeMbl JINHEWHBIX OJJTHOBPEMEHHBIX YPABHEHMI: IOHIATHS SHIOT€HHBIX, K30~
TE€HHBIX U IPEAONpeACICHHBIX ypaBHeHH. HeBo3MoxHOCTh mpumenennss MHK.

47. CucteMbl JIMHEWHBIX OJJHOBPEMEHHBIX YPABHEHHI: TIPOOIEMBI
HUIEHTUDUITUPYEMOCTH.

48. JIByX1maroBbii METOJ HAMMEHBIIIUX KBAJAPATOB JJI OLIEHKH MapaMeTPOB CUCTEMBI
JINHEMHBIX OJTHOBPEMEHHBIX YPaBHCHUH.

49. KocBeHHBII METOI HAMMEHBIINUX KBAIPATOB Ul OLIEHKU [TapaMeTPOB CUCTEMBbI
JIMHEHHBIX OJJHOBPEMEHHBIX YPABHEHHUH.

2. TecroBbie maTepuaJnbl (He MeHee 30, B TecTe 4 BApDMAHTA OTBETOB)

HUToroBblii TeCT MO TUCUUIIIMHE K IKOHOMETPHUKA»

1. Vcnonp3oBaHue B 3KOHOMETPUYECKOM MOJICIIMPOBAHUM HApHOW perpeccud BMECTO
MHO>KECTBEHHOM SBJISIETCS OLIMOKOI:
1) BEIOOpKH 2) u3MepeHus 3) nuHeapu3aluu 4) cnenudukanuu
2. IIpn nocTpoeHuu MOJENIN MHOKECTBEHHOM PErPECCUN METOIOM IOIIArOBOrO BKJIFOUEHUS
IIEPEMEHHBIX Ha IIEPBOM 3TAIle PaCCMATPUBAECTCSI MOJEIb C:
1) otHOM 0OBsICHAOLIEH EpEeMEHHO, KOTOpasi UMEET C 3aBUCUMOI TepeMeHHONH HauOOIbIIUI
KO3 PUIIUEHT KOppessauu
2) HECKOJIBKUMH OOBSICHSIOIUMH ITEPEMEHHBIMHU, KOTOPBIE UMEIOT C 3aBUCUMON NIEpEeMEHHOMN
K03 UIIMEHTHI KOPPETSAIUH 110 MOIyi0 60bie 0,5
3) oHOM 0OBSACHSIOLIEH NEPEMEHHOM, KOTOPas UMEET C 3aBUCUMON NEepeMEHHON HauMeHbIIUH
KO3 PULIMEHT KOppessauuu
4) NOJTHBIM MepeyHeM OOBSICHSIIOIUX EPEMEHHBIX

3. @UKTUBHBIE IEPEMEHHBIE 3AMEHSIOT ...

1) mporHo3upyemble 3Ha4eHUs 2) ciydyaifHble OIIMOKN

3) KONMUYECTBEHHBIE JaHHbIE 4) KAUECTBEHHBIE IEPEMEHHBIE
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4. B nuHEHHOM YypaBHCHHMM NapHOl perpeccun Y = a + bX + € mepemeHHbIMU HE
SIBJISIIOTCS:

1y, x 2)a, b 3) b, x 4) a, b, x
7
r 5=, (.J’i - )2
5. Ilycts Vi _ (axTuuecKue 3HAYEHUS, Yi _ pacyeTHBIE 3HAYEHHS, =1 :
TOI'/Ia CUCTEMa HOPMAJIbHBIX YPABHCHUH MOJTy4aeTCsl U3 YCIOBHSL:
1) paBeHcTBa 3HaUCHHS HYHKIUU S HYIIO 2)MUHUMH3AIUN QYHKITHH S
3) paBeHCTBA 3HAYCHUS (DYHKITUH S SIIMHUIIC 4) makcummsanyu GyHKIEH S6. Ecin

MPEIOCHUTKM METO1a HANMEHBIIINX KBaPaTOB HAPYIIEHBI, TO:

1) omeHkn mMmapamMeTpoB MOTyT He oOmamarh cBoicTBamMH  3(PPEKTHBHOCTH,
COCTOSITEIBHOCTH U HECMEIIEHHOCTH

2) k03¢ (HULHEHT PEerpeccuu SBISETCS HECYILIECTBEHHBIM

3) ko3P PUIUEHT KOPPEISALUH SBISIETCS HECYIIECTBEHHBIM

4)mosydeHHOE ypaBHEHHE CTaTHUCTUYeCKH He3HaunmMo7/. IIpum mpumeHeHWn Merona
HAaMEHBIINX KBAJpaTOB CBONCTBaMHU S(PPEKTHBHOCTH, COCTOSTEIBHOCTH W HECMEUICHHOCTH
00J1a/1a10T OIICHKHU:

1) cmyualiHOW BETUYUHBI 2) mapameTpoB

3) 3aBUCHMOM TIEPEMEHHOM 4) nezaBucumoit mepemenHoi8. O606mennsit MHK
MIPUMEHSETCS B CITydae:

1) HATMYHS B OCTaTKax reTepOCKETaCTUIHOCTH UIIA aBTOKOPPEISIIUT

2) HaJIMIHS B MOJICTH (PUKTUBHBIX TIEPEMEHHBIX

3) HaNTM4XS B MOJIETTH MYJIbTHKOJUIMHEAPHOCTH

4) Hamuuus B MOJENM HE3HaYyMMBIX oreHok9. Ilo ypaBuenuio perpeccun Y =f(X) +¢
paccuuTaHO 3HayeHHe Ko3(duIMeHTa KOppensuuu, KOTOPOE XapaKTepU3yeT TECHOTY CBS3U
MEXY:

Dyue 2)yux 3) y u f(X) 4)Xug

10. Ompenenenue AWCHEPCHMM HAa OJIHY CTENEHb CBOOOJBI TMPUBOIUT OOIIYIO,
00BSCHEHHYIO U OCTAaTOYHYIO TUCIIEPCUU K:

1) ogHOM pa3sMepHOCTH 2) CpaBHUMOMY BUJY

3) Ge3pa3zMepHOMY BUITY 4) Tabmuunomy Buayll. Ecmu kosdduiument
perpeccui siBisieTcs HeCyIIeCTBEHHBIM, TO €r0 3HaUeHHEe IPUPABHUBACTCS K:

1) Kk TAOMIMYHOMY 3HAUEHUIO U COOTBETCTBYIOLIUH (haKTOP HE BKIIOYAETCS B MOJIEIb

2) HyJIO U COOTBETCTBYIOIIUHN (HDaKTOP HE BKIIOYAETCS B MOJEIH

3) K eqUHUIIE U HE BIUSET Ha Pe3ylbTaT

4) K HyAI0O U COOTBETCTBYIOLIUH (hakTop BKItOYaeTcss B Mojenbl2. Vcmonb3oBaHue
MOJIMHOMa BTOPOTO TOpPSIKAa B KAYECTBE PErPECCHOHHON 3aBUCHUMOCTH JJsl OJHO(AKTOPHOM
MOJENU 00YCIOBIIEHO ...

1) oTcyTcTBHEM TEHICHIIMH

2) U3MEHEHHEM HAIPABIICHUS CBS3U PE3YIbTUPYIONIETO U (PAKTOPHOTO MPU3HAKOB

3)HEOTHOPOTHOCTHIO BEIOOPKH

4) HamuuueM  choydalHbIX — KoyeOanuiil3.  JluHeapu3auus ~— 3KCIIOHEHLMAIbHOU
3aBHCHMOCTH OCHOBAHA Ha:

1) uaTerpupoBaHuM QPYHKIUHU MO MTapaMeTpam

2) muddepeHnpoBaHuM PyHKIIMU MO TapaMeTpam

3) paznoxxeHuu (HPYHKLUUU B P

4) norapuMUpOBaHMM M 3aMeHE MpeoOpazoBaHHON mepemenHoi14. KommoneHTa
BPEMEHHOTO psijia, OTpaXKarollas MOBTOPSIEMOCTh HKOHOMHUYECKHX MPOIECCOB B TEUYEHUE HE
OUYeHb JIUTENBHOTO mepuona (rojaa, KBapTaia, Mecsia W T.JI.), HaszbiBaeTcs:l) ciaydaiftHOU
KOMIIOHEHTOH 2) TpeHaoM

3) UMKINYECKOM KOMIIOHEHTOM 4) CE30HHOM KOMITOHEHTO#115.
OO6nacTe 3HaUEHUI aBTOKOPPEISAILMOHHON (PYHKIIMM MPEICTaBISAET cOOO0M MPOMEKYTOK:
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1) [-1,0] 2) [-1,1] 3) (-1,2) 4) [01]16. Jlesas

4aCTb CUCTCMbI B3aMMO3aBUCHMBbIX ypaBHeHI/If/’I npeacTaBJicHa BEKTOPOM!

1) 3aBMCHMBIX HE3aBUCUMBIX IEPEMEHHBIX 2) 3aBUCHMBIX [1IEPEMEHHBIX

3) HEe3aBUCHUMBIX [TEPEMEHHBIX 4) 3aBUCUMBIX II€PEMEHHBIX U  CIIy4alHbIX
BennmuuH17. Jlnsg oneHkn Ko3(pPUIMEHTOB CTPYKTYpHOW (OpPMBI MOAETH HE MPUMEHSIOT
METO/1 HAUMEHBIIINX KBAAPaTOB 1) KOCBEHHBIH 2) TpexI1aroBsli 3)
OOBIYHBII 4) nByxuarosslii18. Eciu BbIOOpKa OTpa’kaeT OCHOBHBIE XapaKTEPUCTUKU
reHepajibHON COBOKYITHOCTH, TO OHA Ha3bIBAETCH:

1) CTaTUCTHYECKOM

2) AMIUPHYECKOM

3) penpe3eHTaTHBHOM

4) reHepaTbHON

19. Ouenka OF mapamerpa ©, yaOBIETBOpsIONIas HadalbHOMY YycioBuio M(O®*)=0,
SABJISICTCA:

1) pPeKTHBHON

2) HECMEIIEHHOH

3) COCTOSITETHHOM

4) aJIeKBaTHOM

20. IIpu mpoBepke CTaTUCTUYECKOM rMIOTE3bl OLINOKA IEPBOTO POAA ITO:
1) [IpuHATHE B 1€HCTBUTENBHOCT HEBEPHOU HYJIEBOM I'MIIOTE3HI;

2) OTtBepxkeHne B IEHCTBUTEILHOCTH IPABUIBHON HYJIEBOW TMITOTE3HBI;
3) [IpuHATHE B N1EHCTBUTENBHOCTH TPAaBUIBHOMN HYJIEBOM THUIIOTE3HI;
4) OTtBepxkeHne B IEUCTBUTEILHOCTH HENPABUIBHONW HYJIEBOW TMITOTE3BI;
21. 3amauei KOPPENSIIMOHHOTO aHAJIU3a SBJISIETCS:

1) IIOCTPOCHHUE YPAaBHEHUS CBSA3H MEXKIY IIEPEMEHHBIMY;

2) MMPOTHO3UPOBAHKE OYIyIINX 3HAYCHUH pe3yIbTaTUBHOTO (paKTopa;
3) OIIEHKA TECHOTHI CBSI3U MEXKy (DaKTOpaMH;

4) OIICHKA CITy4YalHOW KOMIIOHEHTBHI.

22. Tlpumepamu ypaBHEHUN PETPECCHH, HEIMHEWHBIX OTHOCHUTEIHHO OOBSICHSIONINX
MIEPEMEHHBIX, HO TUHEHHBIX [0 OLIEHUBAEMBIM MTapaMeTpaM, SBIISIOTCA:

1) y = ab%e, y = ax’e

2) y=a+bix+gy=a+bx+cx’+e

3) y=a+bx+cx®+eg y=abe

4) y=ax’s,y=a+b/ix+e¢

23. Ilpu npsMoil cBsS3W ¢ yBenWdeHHUEM (PAKTOPHOTO TPU3HAKA PE3YJIbTATHBHBIN
MIPU3HAK:

1) YMeHbIaercs

2) Octaercs 6e3 U3MEHEHUS

3) YBenuyuBaercs

4) Konebnercs

24. Tlpu oOpaTHOW CBSI3U C YBEJIWYCHHEM (HAKTOPHOTO MPHU3HAKA PE3YJIbTaTHBHBIN
MpHU3HAK:

1) YMeHbIaercs

2) Ocraercs 6€3 U3MEHEHHS

3) YBennuuBaercs

4) Konebnercs

25. Ilycts xo3ddunment nerepmuHanuu paseH 0,982. Toraa ypaBHEHMEM perpeccuu
0OBsCHSETCS JMCIIEPCHH PE3yIbTaTHBHOTO MPU3HAKA!

1) 0,018%

2) 1,8%

3) 98,2%

4) 0,982%
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26. ®akropbl, ONUCHIBAIOLUIUE TPEHAOBYD KOMIIOHEHTY BpPEMEHHOIo  psja,

XapaKTEPU3YHOTCS:

1) [IeproarueckuM BO3IEHCTBUEM Ha BEIMYHUHY S3KOHOMHUYECKOTO II0KA3aTelIs

2) B03MOXXHOCTBIO pacyeTa 3HAYEHUsT KOMIIOHEHTHI C IIOMOIIBIO aHAJIMTHYECKOU
(GYHKIMHU OT BpeMEHH; IOJITOBPEMEHHBIM BO3/ICHCTBUEM HAa SKOHOMHUYECKHUH MMOKa3aTeb

3) HenonrospeMeHHbBIM BO3EHCTBHEM Ha DdKOHOMUYECKUN ITOKA3ATEND

4) CnyyaiiHbIM BO3JICHICTBMEM HA YPOBEHb BPEMEHHOTO psiJjia

27. Iloctpoenue (hyHKINH, XapaKTEPU3YIOIIEH 3aBUCHMOCTh YPOBHEH psiia OT BPEMEHH,
WM TPEHJA — JTO:

1) Merton ckonb3siIei cpenHeit
2) AHanuTH4YeCKOE BhIpaBHUBAHUE
3) Meron yKpylnHEHUSI HHTEPBAJIOB
4) Pacuer nHIEKCA CE30HHOCTH

28. T'unoTe3a 0 MyJNbTUINIMKATUBHON CTPYKTYpPHOM CXeMe B3auMOJEUCTBUSA (DaKTOpPOB,
(dbopMUpYIOLIUX YPOBHU BPEMEHHOTO Psiia, O3HAYALT:

1) Ce30HHass KOMIIOHEHTa = ypOBEHb BPEMEHHOIO psiia X TPEHJ X CiydaiHas
KOMITOHEHTa

2) CnyyaiiHasi KOMIOHEHTa = TPEHJ| X CE30HHBIN (PAKTOpP X YpOBEHb BPEMEHHOTO
psana

3) YpoBeHb BpEMEHHOTO psiAa = TPEHJ X CE30HHbI QakTop X ciy4yaiHas
KOMITOHEHTa

4) Tpenn = ypoBeHb BpPEMEHHOIO psAa X CE30HHBIH (akTop X ciydaiiHas
KOMITOHEHTa

29. K o1ieHKaM reHepalibHOM COBOKYITHOCTH MPEABSBIISIOTCS CIAEAYIOIHE TPSOOBAHUS:

1) OrneHka 10mKHA OBITH COCTOATEBLHOM, 3pronyHON 1 () PEKTUBHOIT;

2) OreHka 10mKHA OBITH COCTOSTEILHOM, CTAITMOHAPHON U 3PTOIUYHOM ;

3) OrneHka 10mKHA OBITH COCTOATEIBHOM, 3(PPEKTUBHON 1 HECMEIIICHHOM;

4) OrneHka 10mKHA OBITH HECMEIIEHHOM, CTallMOHAPHON 1 3 (DEKTUBHOM.

30. I'padpuikomM AUCKPETHOTO BAPHAIIMOHHOTO PsIa PACTIPECIICHHS IBIISICTCS:

1) I'ucrorpamma

2) Kpyrosas quarpamma

3) CronbukoBas nuarpamma

4) [onuron

31. ToueyHass OILlIEHKa HEHM3BECTHOTO IIapameTpa TEeHEepaJbHON COBOKYMHOCTH ®=12.
Torga ero nnTepBagbHas OLIEHKA MOYKET UMETh BHL:

1) (11,4; 12);
2)  (11,4;12,6);
3 (12;12,6);

4) (11,4; 12,2)
32. Kakoii kpuTepuil MpPUMEHSIETCS MPU MPOBEPKE TUIMOTE3bl O HOPMAIbHOM 3aKOHE
pacnpezienieHus: TeHepaIbHON COBOKYITHOCTH:

1) Kkputepui Ouiiepa;

2) Kputepuil Xu kBaapar Ilupcona;

3) kputepuil CTbIOJIEHTA;

4) kputepuii CriupmeHa;

33. B pesynbraTe MNpOBEAEHHUS PETPECCHOHHOTO aHajau3a IMOJy4aloT (YHKIHIO,
OIUCBIBAIOLIYIO:

1) COOTHOLIEHUE T0Ka3aTenen

2) CTPYKTYpY IOKa3arenen

3) B3aMMOCBSI3b [TI0OKa3aTeNIeH

4) TEMIIbI POCTa ITOKA3aTeNIeH
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34. Tonyueno ypaBuenue perpeccuu Y = 36,5 — 1,04x. [Tapamerp b = -1,04 mokasbiBaer,

9TO:!

1) CBs13p MEXy IpU3HAKaMU MpsMasi, C yBEJIMUEHUEM IIpU3HaKa X Ha 1 eJ. mpu3HaK
y yBennuuBaercs Ha 1,04.

2) CBs3p MeXIy Mpu3HaKamMu oOpaTHas, C yBEJIMYCHHMEM IpH3Haka X Ha 1 en.
Ipu3HaK Y ymeHbliaercs Ha 1,04.

3) C yBenuueHHeM Mpu3HaKa X Ha | ef. mpu3Hak Y yBenuuuBaeTcs Ha 36,5

4) C yBennueHueM Mpu3HaKa X Ha | ef. mpu3HaK Yy yMeHblaetcs Ha 36,5

35. Kakoro pe3ynapTaTa HE MOXKET ObITh NPU HAXOXKIEHUM JOBEPUTEIILHOTO MHTEpBaa
st ko3 duimerra perpeccun b?

1) 0,15<b<1,15

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

3) 131,15<b < 132,15

4) 15<hb<25

36. YkaxuTe cripaBeIJIMBbIe YTBEPXKICHUS 10 MOBOIY KO3(h(UILIMEHTa aBTOKOPPEILUU
YPOBHEN BPEMEHHOTO Psijia:

1) He moxet ObITh MeHbIe 0; paBeH KOAPPUIUEHTY JTUHEHHON KOPPETALUN MEXTY
MOCJIEIOBATEIbHBIMUA YPOBHSIMU HCXO/IHOTO psijia

2) PaBen koad¢unmeHTy JIMHEMHON KOpPpENsIUUd MEXAy MOCIeI0BaTeIbHBIMU
YPOBHSMH HCXOJHOTO Psi/ia; XapaKTepU3yeT TECHOTY JIMHEHHOM CBSI3U MEXy YPOBHSMH psijia

3) He moxer ObiTh MeHblie 0; XxapakTepu3yeT TECHOTY JUHEHHOW CBSI3U MEXIY
YpOBHSAMH psijia

4) Onpenensier BUJ BpEMEHHON MOACIIH

37. ABTOKOppENISIIMOHHAs (PYHKIIHS BPEMEHHOTO psijia — 3TO:

1) KOpPPEJSIIUOHHAST ~ 3aBUCUMOCTh ~ MEXIY  MOCIEHOBATEIbHBIMH  YPOBHSAMH
BPEMEHHOTIO psija

2) MOCJIEA0BATEILHOCTh KO (PHUIIMEHTOB  aBTOKOPPESIIIMK  YPOBHEH TEPBOTO,
BTOPOTO U T.[I. HOPSIKOB

3) YHUCJIO TIEPUOJIOB, TT0 KOTOPHIM PACCUYUTHIBACTCS KOADOUIIMEHT aBTOKOPPEIAIUN

4) rpaduk 3aBUCMMOCTH 3HAYEHUN AaBTOKOPPEISIHOHHON (QYHKIMU BPEMEHHOIO

psada OT BEJIMYUHEI JIara.

38. KommoHeHTa BPEMCHHOI'0O psaa, oOTpaxaroijas IOBTOPAEMOCTE 3KOHOMHUYCCKHUX
IIpoHECCOB B TCUCHHUEC HEC OYCHL MJIMUTCIIBHOI'O II€pHOJa (roz[a, KBapTaja, McCCsilla H T.,I[.),
Ha3bIBACTCA:

1) Cny4aliHO KOMITOHEHTOM

2) Tpengom

3) Iuknmyeckoi KOMIIOHEHTOM

4) Ce30HHOI KOMIIOHEHTOM

39. CTaTuCTUYECKOM TMIIOTE301 HA3bIBAIOT:

1) [IpeanonioxkeHne OTHOCHUTENIBHO MAapaMeTpOB M BHUJA 3aKOHA PACIpEIEIICHUS
reHepaJIbHOW COBOKYITHOCTH;

2) [IpenmnonoxeHne OTHOCUTENBHO 00beMa reHepaTbHONW COBOKYITHOCTH;

3) [IpeanonoxkeHne OTHOCUTENIBHO MapaMeTpOB M BUJA 3aKOHA pACIpEIEIICHUS
BBIOOPKH;

4) [IpenmnonoxeHre OTHOCUTENBHO 00beMa BHIOOPOYHON COBOKYITHOCTH;

40. HyneBas runorte3a umeet Bua Ho: a = 2, BeIOepuTe HEBEpHO CHOPMYTUPOBAHHYIO
aNbTEPHATUBHYIO TUIIOTE3Y:

1) Hita<1
2) Hiia>2
3) Hita<?2
4) Hiia#2
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41. BenuuuHa, XapakTepusyronas paz0opoc 3Hau€HUIl CiaydallHOM BEIUYMHBI BOKPYI €€

CpeIHero:

1)
2)
3)
4)

Mona

MEIHaHa;

CTaH/IapTHOE OTKJIOHEHUE;
aCUMMETPUS

42. Eciu mg muHerHoi mo e umeer mecto > 0. Torna...

1)
2)
3)
4)

HIEPEMEHHBIE X U Y MOJI0KHUTENbHBI,

IIPYU BO3pAaCTaHUM NIEPEMEHHOMN X 3HAUEHHUS Y OCTAIOTCS MOJI0KUTEIbHBIMU;
IIPU BO3paCTaHUM [IEPEMEHHOMN X B CPEHEM BO3pACTaeT Y,

IIEPEMEHHBIE X U Y COXPAHSIOT OJIMH 3HAK;

43, K BumaM MoAeJied o TUTIaM 3aBUCUMOCTH OTHOCSITCS MOJIEJIH;

1)
2)
3)
4)

[IpocTas 1 MHOKECTBEHHAs perpeccus

CucreM S5KOHOMETPUUYECKUX YPABHEHHIH,
BpemenHsIx psioB

Henunelinon perpeccuu, JInHeHon perpeccun

44. Haubosee TeCHYIO CBSI3b MOKa3bIBaeT KOA((HUIUEHT KOPPEALUU:

1)
2)
3)
4)

-0,982
0,982
-0,991
0,871

45. Kakoll kpuTepuil IPUMEHSETCS NPH OLEHKE KadyecTBa PETPECCMOHHOW MOJENH B

OEJIOM:
1)
2)
3)
4)

kputepuii Ouiepa
kputepuil CThIOJCHTA;
kputepuit [Iupcona;
kputepuii CiupMeHa;

46. YcTaHOBUTE COOTBETCTBHE MEXIY HazBaHHEM MoOJenn «MHoOrohakTropHas» U BUJIOM

€¢ YpaBHCHHS:

1)
2)
3)
4)

y=a+bx+ox+d+e
y=a+bxi+tcxo+dxs+e
y=a+b/x+e
y=a+bx+e

47. I[lpuMepoM HETMHEHHOTO ypaBHEHHs PErPECCUU He SBIISETCS YpaBHEHHE BHIA!

1)
2)
3)
4)
48
1)
2)
3)
4)

y=ax’+¢g
y=a+bix+bx*+eg
y=a+bx+eg
y=a+b(l/x) +¢

. Koaddunuent nerepmuHanuy MokeT NPpUHUMATh 3HAYCHHUS:

[-1,1];
(-1;2);
(0;1);
[0;1].

49. KoppenorpamMmoii Ha3bIBaloOT:

1)

NOCTIeI0BATENbHOCTh  KO3(D(DUIIMEHTOB aBTOKOPPESILIMU  YpOBHEH IEpBOTO,

BTOPOI'O U T.A. TOPAAKOB

2)
3)

YHCII0 IEPUOJIOB, IO KOTOPBIM pacCUUTHIBAETCS KOI(D(UIIMEHT aBTOKOPPEISILUT
rpaduK 3aBUCUMOCTH 3HAYEHHUH aBTOKOPPENSIHMOHHON (YHKIMH BPEMEHHOTO

pdaaa OT BCJIMYUHBI Jiara

4)

KOPPEIAAIUOHHYTO 3aBUCHUMOCTD MCKAY oCjac10BaTCIIbHBIMHA YPOBHAMU

BpPECMCHHOTO psada
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50. Ecnum SKOHOMHUYECKHE YTBEPXKICHUS OTPaXaroT JIWHAMHYECKYIHO B3aUMOCBS3b
BKJIIOYEHHBIX B MOJIEJIb IEPEMEHHBIX, TO 3HAUEHUSI TAKUX [IE€PEMEHHBIX HA3bIBAIOT.

1) IIPOCTPAHCTBEHHBIMH JIaHHBIMY;

2) BPEMEHHBIMU psAaMu;

3) CTaTUCTUYECKUMU JAHHBIMH;

4) KOPPEIUPOBAHHBIMU JAHHBIMU.

3. OtkpsiThie 3an1anus (He meHee 30)
3.1. TeopeTnyeckne 3aJaHUsI C OTKPBITHIMH BONIPOCAMU
3.2. I[pakTHyeckne 3a1aHuA (3aa4H)

3apnanme 1: Tlo 27 permoHaMm cCTpaHbl M3y4aeTCs 3aBUCHMOCTH CPEIHEN 3apaOOTHOM
IJ1aThl Y OT BAJIOBOTO pernoHanbHoro npoaykra (BPID) va nymy Hacenenus X:

BPII Ha nymy HaceneHus, ThIC. Cpennss 3/mnara, ThIC.
pyo., x pyo., y
35,8 3,5
22,5 2,6
28,3 3,2
26 2,6
20 2,6
31,8 3,5
30,5 31
29,5 2,9
41,5 3,4
41,3 4,8
34,5 3
34,9 3,1
34,7 3,3
26,8 2,6
32,5 3,3
32,4 3,3
50,9 39
44,8 4,7
79,1 6,5
47,4 5
53,3 4,5
33,1 3,7
48,4 4,5
61,1 7,2
38,9 34
26,2 2,9
59,3 5,4

ITocTpoiite KOppENIIMOHHOE TT0JIE.

Paccuuraiite nmapamerpsl ypaBHEHUN JTMHEMHOW ITAPHON pErpeccum.

[TocTpoiiTe Ha KOPPENALMOHHOM JTMHUIO PETPECCUM.

O1eHuTE TECHOTY CBSI3U C MOMOUIBIO KO PHUIMEHTa TeTEPMUHALIUH.

C mnomompto F-kputepuss ®umiepa OIEHUTE CTATUCTHYECKYIO HAJAEKHOCTh
pe3yIbTaTOB perpeccuoHHOTo MoaeupoBanus (o = 0,05).
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e Jlo HallleHHOMY YypaBHEHHUIO PErpecCMd pacCUMTalTe NPOTHO3HOE 3HAYEHUE
pe3ysbTaTa Ipu YCIOBHUH, YTO IPOTHO3HOE 3HaUCHUE (akropa yBeauuuTcs Ha 4%
OT €r0 CPEJIHEr0 YpOBHSL.

3amanue 2:

[lo 27 permoHaMm cTpaHbl M3y4aeTcs 3aBHCUMOCTh CpeIHEH 3apaboTHOHM Miatel Y OT
BaJIOBOTO pernoHasibHOro npoaykra (BPII) Ha nymy HaceneHus X:

BPII na nymy HaceneHus, TeiC. pyo., x | Cpennsis 3/muiata, TeiC. pyo., Y
35,8 3,9
22,5 2,6
28,3 3,2

26 2,6

20 2,6
31,8 3,5
30,5 3,1
29,5 2,9
41,5 34
41,3 4,8
34,5 3
34,9 3,1
34,7 3,3
26,8 2,6
32,5 33
32,4 3,3
50,9 39
44.8 4,7
79,1 6,5
47,4 5
53,3 4,5
33,1 3,7
48,4 4,5
61,1 7,2
38,9 3,4
26,2 2,9
59,3 5,4

e Tlocrpoiite KOppeNIIUOHHOE TOJIE.

e PaccuuraiiTe mapaMmeTrpbl ypaBHEHUH JIMHEWHOM, CTENEHHOM, IOKa3aTENbHOM,
TUNepOOTNIEeCKON TApHOH perpeccuu.

e IlocTpoiiTe Ha KOPPEIALIMOHHOM II0JIE BCE PEIPECCHM.

e OueHUTe TECHOTY CBSI3U C MOMOIIBIO KO3 UILIMEeHTa AeTepPMUHALIH.

e C mnomompbto F-xkpurepus OPuiepa OLEHUTE CTATUCTUYECKYI HAJEKHOCTh
pe3yabTaToB perpeccMoHHoro MojenupoBanus (o =0,05). Ilo 3HavyeHusM
XapaKTepUCTUK 000CHYITE BEIOOP HAMITYUILIEro YpaBHEHUS PEerpeccuu.

e [lo BBHIOpaHHOMY YypaBHEHHIO PETPECCHH PACCUYUTANUTE MPOTHO3HOE 3HAYCHHE
pe3yiabTara Ipu yCIOBUH, YTO MPOTHO3HOE 3HaUeHHE (hakTopa yBenuuurces Ha 4%
OT €r0 CPETHETO YPOBHSL.
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3ananue 3:
WMmerorcs jaHHbIE O AeSITEIbHOCTH KpynHenmux komnanui CIIA:

Yucrerit Hcnons3o- PeiHO4YHAs Ka-
O6opot . YucneHHoCTh
Noyp | AOXom Mapx | o - BaHHBIN S MUTATU3ALHS
nosut. CILIA, ’ KaluTaJl, MIpJ ’ KOMIIaHUH, MJIPZ,
y nojut. CHIA, x1 o, CLIA, x» TBIC. Y€lL., X3 o, CILA, xa
1 0,9 31,3 18,9 43,0 40,9
2 1,7 13,4 13,7 64,7 40,5
3 0,7 4,5 18,5 24,0 38,9
4 1,7 10,0 4,8 50,2 38,5
5 2,6 20,0 21,8 106,0 37,3
6 1,3 15,0 5,8 96,6 26,5
7 4,1 137,1 99,0 347,0 37,0
8 1,6 17,9 20,1 85,6 36,8
9 6,9 165,4 60,6 745,0 36,3
10 0,4 2,0 1,4 4,1 35,3
11 1,3 6,8 8,0 26,8 35,3
12 1,9 27,1 18,9 42,7 35,0
13 1,9 13,4 13,2 61,8 26,2
14 1,4 9,8 12,6 212,0 33,1
15 0,4 19,5 12,2 105,0 32,7
16 0,8 6,8 3,2 33,5 32,1
17 1,8 27,0 13,0 142,0 30,5
18 0,9 12,4 6,9 96,0 29,8
19 11 17,7 15,0 140,0 25,4
20 1,9 12,7 11,9 59,3 29,3
21 -0,9 21,4 1,6 131,0 29,2
22 1,3 13,5 8,6 70,7 29,2
23 2,0 13,4 11,5 65,4 29,1
24 0,6 4,2 1,9 23,1 27,9
25 0,7 15,5 5,8 80,8 21,2

e PaccuuraiiTe napameTpsl JMHEHHOIO YpPaBHEHUS MHOMXECTBEHHOW pPErpeccuu ¢
IIOJIHBIM IIEpeuHeM (PaKTOpPOB.

e JlaiiTe CPaBHUTENIbHYIO OLIEHKY CHJIBI CBSA3HM (DaKTOPOB C PE3ylIbTaTOM C IOMOIIbIO
KO3 PHUITMEHTOB AITACTUYHOCTH.

e OrmeHUTE CTAaTUCTUYECKYI0 3HAYMMOCTb I1apaMETPOB PErpecCUOHHOM MOJAenH ¢
nomMol1npto t-kputepusi CTbIOJICHTa; 3HAYUMOCTh YPABHEHUS NPOBEPHTE C HOMOIIBIO
F-kputepus.

e PaccuuraiiTe MaTpuIly NapHbIX KO3(QPULHNEHTOB KOPPEISLIMU U HA UX OCHOBE U IO t-
KPUTEPHIO JUI KOA(PPHUIMEHTOB perpeccur otdoepure MHPOpMaTUBHBIE (AKTOPHI B
Mozenb. [loctpoiite Mosienb TOJIBKO ¢ MH(GOPMATUBHBIMH (PAKTOPAMU M OLICHUTE €e
rapaMeTpsl.

e PaccuurtaiiTe NPOTHO3HOE 3HAYEHUE pE3yNbTaTa, €CIM IPOTHO3HbIE 3HAUYEHUS
¢daxTopoB cocTaBisOT 80% OT UX MaKCUMAaJIbHBIX 3HAYEHUH.

e PaccuuraiiTe OmMMOKM U JOBEPUTENBHBIA MHTEpBaJd MPOrHO3a JUIS YPOBHA
sHayumoct 0,05.

e Or1eHUTE MOJyYSHHbIE PE3YIbTATHI.

3ananue 4:
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I/ICHOHB?)YH JaHHBIC, MMpEaACTaBJICHHLIC B Ta6HI/II_[e, IIPOBCPUTH HaJIM4ue
reTePOCKEIACTUUHOCTH, HCT0JIB3ys TecT ['osbadensaa-Keanara (K = 11).

Oxuaemast poJI0KUTENEHOCTh .
Crpana YKU3HU U poxaeHuu B 1995 r., BBII » naputerax nokynare;kHox
X; CIOCOOHOCTH, Yi
Hukaparya 68 7,4
T'ana 59 7,4
Anroia 47 49
ITakucran 60 8,3
Magputanus 51 5,7
3umbabBe 57 7,5
T'ormypac 67 7,0
Kurait 69 10,8
Kamepyn 57 7,8
Konro 51 7,6
HIpu-Jlanka 72 12,1
Eruner 63 14,2
Nunonesus 64 14,1
OWIHNIIINHEL 66 10,6
Mapokko 65 12,4
ITarrya-Hosas ['Bunes 57 9,0
I'Batemana 66 12,4
DKBaJ0p 69 15,6
JloMuHMKaHCKAs 71 14,3
Pecny6mmka
SImatika 74 13,1
ADKHp 70 19,6
Pecny6inka Diib- 67 9,7
CanbBasiop
[Taparsait 68 13,5
Tynuc 69 18,5
benopyccus 70 15,6
[Tepy 66 14,0
Tamnauayg 69 28,0
[Tanama 73 22,2
Typuus 67 20,7
ITosnpia 70 20,0

[IpoBectu rpaduyeckuit ananusz octatkoB (CepBuc — AHanu3 maHHbIX — Perpeccus,
ycTtaHoBuTh Guakku Ocratku, ['paduk octaTkoB)

3ananme 5:

HmeroTcst naHHBIE O MpoAaXke KBapTUP Ha BTOPUYHOM pbIHKE >XWibs B CaHKT-
[TerepOypre (Y — LieHa KBapTUPBI, THIC. A0JIJL.; X1 — YACJIO KOMHAT B KBapTUPE; X2 — pallOH ropoja
(1 — uentpansubie, 0 — mepedepuiinbie); X3 — 00Ias MIOMAAb KBAPTHPBI, M’ X4 — KUJIas
IUIONIA(b KBAPTUPHI, M?; X5 —TLIOMAAb KyXHH, M*; X — TUI oma (1 — KupnudHelii, 0 — apyroif);
X7 — pacCTOSTHHE OT METPO, MUHYT MEIIKOM.

e CocTaBbTe MaTPHILy MApHBIX KOAPPUIINEHTOB KOPPEIAIIUH.

e [loctpoiiTe ypaBHEHHE pErpeccuu, XapaKTepU3YIOIlee 3aBHCUMOCTh IIEHBI OT BCEX
¢dakTopoB. YcTaHOBUTE, Kakue (PaKTOPbI KOJUIMHEAPHBI, ONpPeNeNnuB KOI(PHUIIMEHTHI
MHO>KECTBEHHOM JIeTePMHMHAINH ISl KaXKJI0TO U3 (PaKTOPOB.
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e OrneHure 3HAYMMOCTh TMOJY4YEHHOro YypaBHeHHs. Kakue Qakropsl 3HAYMMO
BO3/ICHCTBYIOT HAa ()OPMHUPOBAHHUE LIEHBI KBAPTHPHI B 3TOM Mo1en?

e CymecTByeT JM pas3HUIA B IIEHaX KBAapTHUP, PACIOJIOKEHHBIX B IEHTPAIBHBIX H
nepudepuiineix paitonax Cankr-IlerepOypra?

e (CymiecTByeT JIM pa3HULA B [IEeHaX KBapTUP Pa3HbIX TUIIOB JOMOB?

[octpoiiTe Mosenb hopMUPOBaHHS IIEHBI KBAPTUPHI 32 CYET 3HAYUMBIX (PaKTOPOB.

3ananmue 6:
[To 20 nabmroaeHusiM OblIa TIOCTPOCHA MOJIEH 3aBUCUMOCTH PACX0/I0B HA IMUTAHHUE Y OT

JOXOJ0B X:

THIIA,

¥ =20,84+0,44x; r* =0,916; oGo3naunm € =Y, — Y, (ocraTkn).
BennuuHbI 0CTaTKOB IPH KaXKIOM 3HAYCHHUH X OKA3aJIHCh CIIEYIOIIUMHU:
M| 1 2 3 |4 |5 |67 8 | 9 |10
X | 30 | 36 | 40 | 45 | 50 [ 60| 70 | 80 | 85 | 90
ei |-120|-11,7|-54|-56|-28|08|-16|-40|-6,2|6,6

MNe | 11 12 13 |14 |15 |16 17 18 19 20
X |92 100 | 120 | 130 | 145|150 | 200 | 250 | 300 | 360
e | 13,712,244 |40 | 3,4 |23,2|16,2|-16,8|-27,8|9,8
Heo0bxoanmo:

® [IOCTPOUTH rpayK OCTATKOB B 3aBUCHMOCTH OT 3HAUEHUH MEpEeMEHHOUN X U cenaTh
BBIBO/IBI.

e [PUMECHUTh  TECT  paHroBo  koppemsiuu  CrnupMeHa ISl OICHKH
rerepockemaactuanoctu (o = 0,05).
e npumenuTh Tect ['onbadensaa-Kpanara (k = 8).

3aganue 7:
Hcnons3ys mannbie (aitna PeiHOKKMIBS. XIS, MOCTpoiiTe MOmenM 1eH KBapTHP Pa3HOro
MPOTECTUPYHTE KayecTBO Mojened, Hanuuue dS(E(EKTOB aBTOKOPPENALUUd U

reTepoCKeAaCTUYHOCTH. [laliTe MHTEepHpeTauio pe3yIbTaToB.

3amanue 8:
B tabnuue npuBoasTcs aaHHble 00 ypoBHe MexaHuzauuu Tpyna (%) X U THEBHOM

BBIpaOOTKE (€11.) Y 0 28 OAHOPOHBIM MIPEATPUITUSIM:

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

OnpenenI/ITe JIMHEHOE YpaBHCHHUE PErpeCcCuU U OLCHUTEC C€Tr0 Ka4YeCTBO UYCPE3

ko3 uuueHT nerepmuHanuu u F-kpurepuii @uiiepa.

HOCTpOfITC Fpa(bPIK OCTaTKOB B 3aBUCHMOCTH OT 3HaUYCHUI YPOBHS MCXaHU3aAllUU TPpya.
HpOBepLTe OCTAaTKH HA r€TCPOCKCAACTUIHOCTD C ITOMOIIBIO TECTA Vaiira.

[pumenute 0606mennsiii MHK, npeanonaras, uto c%(€) = o’xi’. CyIIeCTBEHHO IM

U3MCHHUIICA KOZ—)(I)(I)I/ILII/ICHT pCFpCCCI/II/I? HpI/II‘O,Z[HO JIM HOBOC YpaBHCHHUC JI HpOFHOSI/IpOBaHI/IH?

3aganue 9:
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Nwmerores naHHble 0 AMHaMUKe yucia npeanpuartuil B Poccuiickoit ®denepauyu B 1995—
2003 rr. (daitn npeanpustus-Pd.xls).

ITo xaxmomy cyOobekTy Poccwmiickoit denepanuu, BXOIIIMIEMY B COCTaB (erepabHOTO
OKpyra, u B 11esoM 1o KOxHomy denepaabHOMY OKpYry HailauTe:

1) nonro ManbIX OpeaupuaTUi B OOIIEM 4YMCIIE NPEANPUATHN B KaXIOM M3 yKa3aHHBIX
JeT;

2) mapamMeTpsl JIMHEHHOTO, OSKCIIOHCHIHUAIBHOTO, CTENEHHOTO, THIEPOOINIECKOTO
TPEH/I0B, ONMCHIBAIOIINX AUHAMUKY JI0JIM MaJIbIX NpeAnpusTuil. BeiOepure n3 HUX HaUIyqIIN;

3) oxapakTepu3ylWTe pa3BUTHE MaJIOTO MPEANPUHUMATEILCTBA B OTAEIBHBIX CyOBEKTaX
Poccwuiickoit @eneparnuu u B GpenepaibHOM OKpYyre B IS0

3aganme 10:
HOCTpOI/ITB AOAJATUBHYIO MOJECJTIb BPEMECHHOTO psJa IO JaHHBIM 00BEMOB HOTp€6J'I€HI/I$[
ANeKTpo3Heprun (MiIH. KBT4) sxurensimu pernona 3a nocnejnsue 4 roja:

Howmep xBaprana, t | [lorpebnenue 3/, Y,
1 6,0
2 4.4
3 50
4 9,0
5 7,2
6 4,8
7 6,0
8 10,0
9 8,0
10 5,6
11 6,4
12 11,0
13 9,0
14 6,6
15 7,0
16 10,8

Jlath porHo3 00 00beMe MOTPEOICHUS AIICKTPOIHEPTUH JKUTEISIMH PETHOHA B TCUCHUE
MIEPBOTO TIOJIYTOUS CIIEAYIOLIETO TOa.

3amanue 11:
[TocTpouTh MyIbTUIUIMKATUBHYIO MOJENb BPEMEHHOTO psifa MO JaHHBIM O MPHOBLIN
KOMIIaHWH (TBIC. JIOJIIL.) 3a TTOCNIeIHNe 4 roja:

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

Craenate IpoOrHo3 03KM1aeMO PUOBUIH 3a MEPBOE MOJIYTOAMUE CIENYIOIIETO ro/a.

3aganue 12:
HO HNCXOJIHBIM JAaHHBIM JIA HpCI[JIO)I(eHHOfI MOJICIIN:
7. BBIACIIUTH DOHIAOTCHHBIC U OK30I'CHHBIC HepeMeHHBIC;
8. ompenenuTh, HASHTHPHUIMPOBAHO JIH KaXKI0€ U3 YPABHCHHIA MOJICIIH;

9. ompenenuTh METO OIICHKH MAapaMETPOB MOJICIIH;
10. onpeenuth K03 HUITMEHTHI TPUBEICHHON (POPMBI MOIEIH;
11. onpenenuth K03pGUIUEHTHI CTPYKTYPHOU (POPMBI MOJIENH;
12. BEIYUCIUTH KOAPPHUIIUEHTHI AETEPMUHAIHH.

N3ygaercs Mmonens Buaa:

{Y =a, +b (C+D)

C=a,+hY +hY,

, Tme Y — BajJOBOM HAIIMOHAJIBHEIN NOX0A4; Y-1 — BaJIOBOU

HAIMOHAJILHBIA J0XO0] MpeamecTByronero roga; C — muaaoe nmotpedienne; D — koHedHbIH

crpoc. Wudopmarus 3a IeBATH JIET 0 IPUPOCTaX BCEX ToKas3aTeNneil 1aHa B Tabmue:
Tox D Ya Y ¢
. 68 46,7 31 "
> 22,4 3,1 22,8 30,4
3 -17,3 22,8 /.8 -
A 12,0 78 21,4 87
: 59 21,4 17,8 258
5 44,7 17,8 37,2 86
- 23,1 37,2 35,7 30,0
8 51,2 35,7 46,6 314
9 32,3 46,6 56,0 39.1
3ananme 13:

VmeroTcst 1aHHBIE O COBOKYIMHOM J0XOJie ceMbH B Mecsl (X, Thic. py0.) W pacxonax Ha
ToBapel mnepBoi HeoOxomumoctd (Y, ThIC. py0.). Mcxonnele naHHble 3a 12 Mecsles

Mpe/ICTaBJIeHbI B Ta0M.2.
Tpeoyemca:
C moMoIp0 MeToa OTKIOHEHHUH OT TpeHJa OIEHUTh CTPYKTYPHBIE MapamMeTpbl MOJIEIH
B3auMocCBs3H Y ¢ X,

Tabnwuia 2
Mecsrl 1 [ 23] 456 78] 9]10]11]12
Pacxonpl Ha
TOBAPPINICPBOM | g | 551 7 | g | 83| 9 |11 | 12 | 13 | 14 |145]| 17
HEOOXOUMOCTH,)
Y
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CoBOKyIIHBII

IOXOI ceMbU B | 8,5

mecsi, X

8,8

11 | 11,8

12,2

13

15,5

16,5| 18

19

20

22

Saganue 14:

[IpoBEpUTH aBTOKOPPEIALHIO.

Howmep
NPEAIPUATUS

y

X

Howm

€p

IPEANPUATHS

y

1

3,5

10

11

10

6,3

21

3,6

12

12

11

6,4

22

3,9

15

13

11

23

4,1

17

14

12

7,5

25

42

18

15

12

79

28

4,5

19

16

13

8,2

30

5,3

19

17

13

8,4

31

5,3

20

18

14

8,6

31

OO N OB~ (WIN

OO0 |NIN N[O

5,6

20

19

14

9,5

35

[EEY
o

[EEY
o

6

21

20

15

10

36

3aganue 15:

3ananue 16:

Crenatb aBTOKOPPETSILMIO YPOBHENW BPEMEHHOTO psJIa.

KO

KBAPTAJI

t

Ko .Bo3.1en

1999

1

750

742

1738

2030

2000

714

942

1984

2040

2001

OO |INOOOA~IWIN|F

780

[EEN
o

710

[EEN
[EEN

1984

[EEN
N

1810

2002

[HEN
w

922

[EEN
iSN

908

[EEN
(S

1840

APIOINFP|IROINIEFP[RRWINEFPRIRWIN

[HEN
[op}

1854

HpOBeCTI/I MOJCIIN

OBaHME CE30HHBIX KOJICOAHMI

Iroa

KBAPTAJI

t

Ko .Bo3.1en

1999

750

742

1738

2030

2000

714

NP~ WIN|F-

OO~ WIN|F-

942
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3 7 1984
4 8 2040
1 9 780
é‘ 2 10 710
39 3 11 1984
4 12 1810
1 13 922
N 2 14 908
< 3 15 1840
4 16 1854
3ananue 17:
JlaHa cucrema
Yi= [312Y2 +0,,X; T &
¥, =By, o, +g,
[IpoBecTr naeHTU(HUKAITUIO CHCTEMBI
3aganmne 18:
Jana cuctema
{Y1 = Blzyz + 0, X, + &
Y, =Boy; H0pX, + €,
OLIEHUTDH CTPYKTYPHYIO MOJIE]h Ha OCHOBAHMH JTAHHBIX
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
3amanue 19:
1.IMoctpouTs AuarpamMmy paccessHus(KOPPEIAIUOHHOE II0JIE€) IS 3TOM COBOKYIIHOCTH
JTAHHBIX

2.01eHUTh TECHOTY CBSI3U MEXAYy 00bEMOM BBIITyCKa MPOIYKIIMH U TEMIIEpaTypoil.
Temneparypa X
(rpamychl

Ienbcuit) 606 | 625 | 644 | 670 | 702 | 725 | 753 | 779 | 805 | 830 | 855
O0bem  BbITyCKa
PO YKLUH v
(mT.) 125|132 | 145 | 148 | 156 | 153 | 152 | 147 | 145 | 133 | 125

3ananme 20:
[lo mnpennmpuaTusM JIerKOW TMPOMBIIIJIEHHOCTH pErHoHa MoJlydeHa HH(popMalus,
XapaKkTepU3yolllas 3aBUCUMOCTh 00beMa BbITycKa Mpoaykuuu (Y MiH. py0.) OT oObema
KaluTalbHBIX BIOXeHnH (X MIH. pyo0.)

Ne X y

1 70 36

49



GO w N -

1. TpeOyeTcs:

2 78 38
3 74 46
4 82 44
5 88 48
6 84 42
7 80 40

HOCTpOI/ITI) CTCIICHHYIO MO/JICJIb

2. OLeHnTs:

WNHneke xoppensuuun
CrangapTHYIO OLIMOKY
CpenHIoI0 OTHOCUTENBHYIO OIITHOKY
Koaddumuent nerepmunarum
F-kputepuii @umiepa
3. TlomyuuTh NPOTHO3HBIE 3HAYEHUS PE3yJIbTATUBHOTO TMPH3HAKA, €CIH IPOTHO3HOE
3HaueHue paxTopa yBeanuuTh Ha 10% OTHOCUTENTHLHO MAaKCUMAaJILHOTO YPOBHSI.

Bananue 21:

. HHoctpouts Mozmens Buma Y = a,X1" X2

. OLeHHTh apaMeTpbl MOJEIIN ay,8,,8,

. OTHOCHTENBHYIO TACTHYHOCTD 10 (POHIY U TPYAY
. HactHyto 3 peKTHBHOCTH peCcypcoB
. O600meHHbIN ToKazaTesb 3hHEKTUBHOCTH

Ton O06bem BeITycKa Y OCHOBHOM KammuTal YuCcIeHHOCTh
(MmH. pyo.) X1 (mapn. 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 15 4000
3aganme 22:

ITo craTucTMYECKUM JaHHBIM

Y (MiH pyo0) X (mIH pyo)
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
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8 5 16
9 15 18
10 6 20
11 18 22
12 6,8 24

[IpoBectu o11eHKY KOA(PPHUIIMEHTOB PETPECCUU C T€TEPOCKENACTUUHOCTBIO.

3ananmue 23:
Hcxonusie nannsie: Yactuunsie naTepBansl 66-70 70-74 74-78 78-82 82-86 86-90 90-94 94-98
98-102
Yactota26 1212231814121 2.
BbIUKCIUTE YMCIIOBBIC XapaKTEPUCTUKH.

3aganue 23:
Hcxonnple nanubie: Yactuunabie nHTEpBaBl 66-70 70-74 74-78 78-82 82-86 86-90 90-94 94-98
98-102

Yactora2 6 1212231814121 2.

[TocTpouB KOPPETSUUOHHOE T10JI€, BHIBUHYTH THIIOTE3y O HOPMAJIBHOM 3aKOHE pacrpeaeieHus
TE€HEPAIBHON COBOKYITHOCTH.
Beruuncoute ACUMMETPUIO u DKCIHECC. CpaBHUTB ¢ COOTBETCTBYIOIIMMU 3HAYCHUSIMH JIJISI
HOPMAJIBHOW CITy4YallHOM BEJIUYMHBI.

3ananue 24:

[lo nmaHHBIM TPOBEACHHOIO OIMpPOCAa BOCBMU TPYII CeMEW H3BECTHBI JaHHBIE CBSI3U
pacxo/10B HaceJeHHs Ha MPOAYKThI MUTAHUS C YPOBHEM JI0XOJI0OB CeMbH. Pacxo/ibl Ha MPOIYKTHI
MUTaHwus, y , ThIC. py0. 0,9 1,2 1,8 2,2 2,6 2,9 3,3 3,8 Jloxoasl cembH, X , ThIC. py0. 1,2 3,1 5,3 7,4
9,6 11,8 14,5 18,7 1. IlocTtpouth KOppelsiuuoHHOE Tmojne. HalTth ypaBHEHHE JHMHEHHOU
perpeccun Y 1mo X. OUEHUTHh TECHOTY U HalpaBlIEHUE CBI3U MEXIY IEPEMEHHBIMH C TOMOIIBIO
ko3 durmenta nuHeHOM Koppesiuu [Tupcona.

3aganue 25:
1) Haiinute HammenbIiee 1 HauOoJIblee 3HaUeHus psana 4, 4, 5, 5,2, 8, 8,3, 4,1, 8,8, 2,9, 6, 7,
3,52,17/6,16,4,9,5,3,2,2,8,9,2,8,8,8,1,8,9, 2,18, 8, 4.
2) BeimosHUTE TIpOLIeIypy paHKUPOBAHUS.
3) BeiOpaTh uncno uHTEpBalioB ¢ momolisio Gopmynsl CTepkeca.
8) BerunciauTh TOUCYHBIC OIIEHKH ITApaMETPOB PaCIIpEACIICHHUS.

3amanmue 26:
JlaH HeCTPYIIUPOBAHHBINA CTATUCTHYECKUH PSI.
X16,220,121,418,916,517,3 18,2 19,520,421 18,2 19,4 19,7
1. BeruuciuTh BEIOOPOYHOE CpEIHEE.
2. Haiitu BEIOOPOYHYIO AUCTIEPCHIO.
3. HaiiTu BeIOOpOYHOE CpeTHEKBAApATHIECKOE OTKIIOHEHHUE (CTaHAAPTHOE OTKIOHEHHE).
4. Kosddunuent Bapuanuu

3apanme 27:
Ha ocHoBaHMM MHOTOJIETHUX HAOMIOJEHUI MO pe3ylbTaTaM HHBECTUILIUN B JIBE KOMIAHUH OBLI
MOCTPOEH 3aKOH paclpeieleHus ClydalHbIX BeMYUH X U Y — pa3MepoB I'OJIOBbIX AUBUACH/IOB
(B mpoIIeHTAaX) OT BJIOKCHUH B TAaHHBIE OTPACIIU. 3aKOH PaCHpeeiCHHs MPEICTaBICH TaOIuIIeH
(caMOCTOSITENILHO 3allOJTHUTh MYCThIE STYEUKH).
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Y
X -10 5 10 P,
-10 0.05 0,25 0.3
20 0.15 0,20 0,05
P,
Heob6xoaumo:

1. OnpenenuTs 3aKOHBI paclpeIeICHIUN Kax a0 Cl1ydailHON BETUYNHBI.

2. YCTaHOBUTH HAJIMYME 3aBUCUMOCTH MEXAY HUMH.

3. BoruncnuTh KoBapHaLuio U KOAPPHUIIUEHT KOPPEISILIUHU.

4. PeminTh, 4TO MEHEE PUCKOBAHHO:

a. BKitaipIBaTh IEHBIU B OJIHY U3 OTUX OTPACIICH;

b. BxnanpiBaTh B 00€ B paBHBIX TPOMOPLINSIX;

c. BkianeiBate neHbIM B OTHOIIEHUH 1 : 2.

5. B xakoM OTHOLIEHMH HEOOXOIMMO UHBECTUPOBATH OTPACIIH, YTOOBI MUHUMHU3UPOBATH PUCKHU.

3aganmue 28:

Pacxonw Ha OPOOYKTEI NHTAHHA, V, 0.9 12 18 22 26 29 3. 3
THIC. Py,
Hoxonet cemer, X, TRIC. pyD. 1,2 3.1 5.3 7.4 9.6 11,8 14,5 18,7

[TocTpouTh KOPPENISIIMOHHOE TIOJIE.

2. Haiitn ypaBHeHUE JTUHEWHON perpeccur Y no X.

3. OtBetuTh Ha Bompoc: Kak B cpeaHeM M3MEHSIFOTCS PacXo/bl HA MHUTAHHWE TPU YBEIUYCHUH
noxona cembu Ha 1000 pyo.

4. OueHUTh TECHOTY U HaIlpaBJICHHE CBSI3U MEXAY MEpEeMEHHBIMH C MOMOILILI0 KodhduuneHTa
JMHEeHOM koppensiuuu [Iupcona.

5. Onpenenuth CTaHIAPTHBIC OITMOKU perpeccuu U e€ K03 UIIUESHTOB.

6. IlocTpouTh HOBEpPUTENBHBIM WHTEPBAl ISl YIJIOBOrO KOA(PGUIMEHTAa JUHUUA PErPECCUU C
HajgexHoCcThIo 0,95.

7. IIpoBepuTh 3HAUMMOCTb YpaBHEHUS perpeccuu Ha 5% ypoBHe no F — kpureputo.

8. HaiiTu mporsosHoe 3Ha4yeHHE pe3ylbTaTUBHOTO (hakTopa MpU 3HAYCHUH MpU3HaKa-¢hakTopa,
cocrapisiromieM 110% ot cpeanero ypoBHs. OIEHUTHh TOYHOCTH IIPOTHO33, PACCUUTAB OIIHUOKY
MIPOTHO3a U €ro JOBEPUTENIbHBIN HHTEPBAIL.

9. [locTpouTh TUHHIO TPEHAA HAa KOPPEISIIMOHHOM TOJIE.

3aganne 29:
B Tabauue npencraBieHbl JaHHbIE 110 JBYM S3KOHOMHUYECKUM Mokazatessim X, Y.
X 439 515 603 632 640 704 735 738 760 830 888 942 985 2093
Y 321 298 277 461 351 425 576 524 588 497 584 624 573 863
3amaHue
1. IlocTpouTh KOPPEISLIMOHHOE TIOJIE.
2. PaccuwtaiitTe napamMeTpbl ypaBHEHHH JIMHEWHOM, CTENEHHOH, IIOKa3aTeIbHOW U
runepOoIM4ecKoil mapHoW perpeccuit [ HEIMHEHHBIX MOJEIeH NMPOBOAUTE JIMHEAPU3ALILIO, A
3aTeM HCIomIb30Bath Gynkimio «JIMHENH»].
3. IlepeiitTu Ha nHMCT OuarpaMmbl U TOCTPOUTH KBAJIPATUYHYIO PETPECCHOHHYI0 MOJENb
[Auarpamma— J[o6aBUTh JIWHUIO TpeHa — [loMHOMMAIBHBIN BTOpasi CTENEHb].
4. Jlns KaXJ10M MOJIENIN OLIEHUTE TECHOTY CBSI3M € MOMOIIBIO KO3((UIMEHTa 1eTepMUHALINY.
5. BeiOpats syuiiee ypaBHEHUE perpeccuu.
6. OueHUTE CTAaTUCTHUYECKYK HAJEKHOCTb PE3YJIBTaTOB PETPECCHOHHOIO MOJEIUPOBAHUS C
nomo1usio F — kpurepus Ouirepa.
7. N300pa3uTh JIMHUIO PErPECCUU Ha KOPPEJISLIUOHHOM MOJIE.
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8. PaccuuTaiiTe mporao3Hoe 3HaUEHUE pe3ylibTaTa, eClid 3HaueHue dakropa yBenuuntcs Ha 10%
OT CPEIHETr0 YPOBHHI.

3anganme 30:
Nwmerotcs nannbie mo BBII Mekcuku 3a 20 et (Tabnuma) oTHOcuTeNnbHO pabdoueit cuibl (L) u
kanurtana (K). BBII (Muumonsl neco, BelpaxkeHHble B meco 1990r.). YucneHHocTh pabounx
(ThicsTd yenoBek). OCHOBHOWM KanmuTas (MUJUTHOHBI [1ECO, BhIpaKeHHBIC B 1eco 1990r.)

I'on | BBIl | Kanuran | Pabouas cuna | ['og | BBI1 | 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 Q569 2005 | 296530 | 455049 12955
1996 | 157897 | 248897 Q527 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 OCHOBAaHHUHU Hpe}ICTaBHeHHOﬁ CTaTUCTUKHN IMOCTPOUTH HCOKIIaCCHYECKYIO MOICIIb

npou3BoJiIcTBeHHON (yHkiuu Kob66a — Jlyrmaca, mpeaBapuTenbHO TPeoOpa3oBaB HCXOIHBIC

JTAaHHbIE B COOTBETCTBUM C JTUHEIHON (DyHKIMEN MyTeM JorapupMUpOBaHUsI.

4. Kuaioum (0TBeThI) K OLIEHOYHBIM MaTepuajiam
5. OTBeTbI Ha BONPOCHI TeCTA:

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