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1. IlepedeHb MIAHMPYEMBIX Pe3yJIbTATOB 00YUEeHUs M0 TUCHUILJIMHE, COOTHECEHHBIX € IUVIAHU-
PYEeMbIMH pe3yJibTaTaAMHU OCBOCHUA 00pa30BaTe/IbHOI MPOrpaMMbl
1.1. OcBanBaeMble KOMIIETEHIIHH

ILI/ICI_[I/IHJII/IHa 51.0.03 ((9KOHOMCTpHK3.» obecreynuBaeT OBJIAICHUC CICAYIOIMMH KOMIICTCHIIMAMMU

Kon

Kon HaumenoBanue HaumenoBanue stamna ocBoe-
JTara OCBOCHUS
KOMITCTEHIINU KOMITCTEHIINU HUSI KOMIICTCHITUH
KOMITETEHIIHU
CrniocoOHOCTh IPUMEHSTh
HYKOHOMETPHUYECKUE METOIbI
CnocoOeH NpUMEeHSTh OIIK OC-3.2.1 p

JUTs OLIEHKHU 3(PPEKTUBHOCTH

OpOABHUHYTHIC HHC MCH-
POl y Py ITPOCKTOB

TaJIbHBIC METOBI SKOHOMHU-
YEeCKOT0 aHaIM3a MPHU pele-
HUU NIPAKTUYECKHUX U (WITH)

UCCIIEIOBATEIbCKUX 33124

OIIK OC-3 CriocoGHOCTh TPUMEHSATH
HKOHOMETPHYECKHE METO/IbI
OIIK OC-3.3.1 JUTSL OLIEHKU (P PEKTUBHOCTH
MPOEKTOB B YCIIOBHSIX He-

OnpeaACIICHHOCTH

CrniocoOHOCTh TPUMEHSITh
HKOHOMETPHUUYECKHUE METOIbI
JUIs pa3paboOTKHU CTpaTeruu
MOBE/ICHUS] YKOHOMUYECKUX
CyOBEKTOB Ha pa3InYHbIX
pBIHKaX

Cnoco0eH UCIoJIb30BaTh OIIK OC-5.2.1
COBpEMEHHbIE HH(OpMaLU-
OHHBIE TEXHOJIOTHUH U

OIIK OC-5 IIPOrpaMMHBIE CPEICTBA IPU
PELICHUH MTPAKTUYECKUX
(nyn) mUccIen0BaTeNbCKIX

CrniocoOHOCTh NPUMEHSTh
9KOHOMCTPUUCCKHUE METO/IbL
JUIsl pa3paboOTKH CTpaTeruu

3a7a4 OIIK OC-5.3.1
IIOBCACHUA DKOHOMHUYCCKUX
CYOBEKTOB Ha KOHKPETHBIX
pa3J'II/I‘~IHI)IX pI)IHKaX
CrrocoOHOCTB IMOATOTAB-
Criocoben 0606maTh u OIK OC-6.1.1 | MBaTh MaTCpHAIIbL JUIA TIo-

CTPOCHUSA SKOHOMETPHUICCKUX

KPUTHYECKH OIICHUBATh Ha- .
Mozeaen

YYHBIC UCCJIICIOBAHUSA B IIPO-
beccruoHaIbHOU U (HITH)
CMEXHOM cdepe nesTeTbHO-
CTH

OIIK OC-6 CnocoOHOCTH OTOMPATh
MaTepualIbl Iyl peIeHUs
OIIK OC-6.2.1 KOHKPETHBIX MPAKTUYECKUX
33124 ¢ MPUMEHEHUEM KO-

HOMETPHUUYECKUX MOJETIEH

1.2. Pe3syabTarhbl 00y4eHust
B pe3ynbraTe 0OCBOCHUS TUCIUILTMHBI Y CTYJCHTOB JOJIKHBI OBITH CHOPMUPOBAHBI:

OTD/TD
Kon srana ocsoe-
(mpu Hanmu4uK pod- PesynbTarel 00yueHus
HHUA KOMIICTCHIINH
CTaHAapTa)
TpynoBsie pyHKINU CBA3aHbBI OIIK OC-3.2.1 Ha ypoBHe 3HaHMii:
C MOHUTOPUHI'OM KOHBIOHKTYPBI 3HaHUE OCHOBHBIX TEOPETHYECKHX IOJIOKEHHH: PUCK, He-
[pbIHKA OAHKOBCKHX YCIIYT, PhIHKA oIpeieNIeHHOCTh
[ICHHBIX OyMar, THOCTPaHHOU Ba- Ha ypoBHe ymeHnii:
1E0THI, TOBAPHO-CHIPHEBBIX PBIH- Ouenka 3()(eKTUBHOCTU IIPOEKTOB € Y4ETOM (haKkTopa He-
k0B (OT® «KoHCynbTHpOBaHHE OIPEEIICHHOCTH 110 Pe3yJIbTaTaM PEIICHHs SKOHOMETPHYECKHX
KJIMEHTOB I10 HCIO0JIb30BaHUIO (H- 3amau
HAHCOBBIX IIPOJYKTOB U YCIyI» Ha ypoBHE HaBBIKOB:
[IpodeccronanbHoro craniapra AHanu3 U MHTEpIpETalys NOJyYEHHBIX PE3yIbTaTOB
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OTO/TD
(mpu HamU4YHK Pod-
cTaHaapra)

Koz srama ocsoe-
HHUA KOMIICTCHIINHU

Pe3ynbTarel 00yueHus

(«@HUHAHCOBOE KOHCYJIBTUPOBA-

Hue» (YTBepakeH npukazoM Mu-
HUCTEPCTBA TPYla U COLUAIIbHON
BanuTel Poccuiickoit denepanun

Ha ypoBHe 3HaHmii:
3HaHUE OCHOBHBIX TEOPETUYECKUX MOJIOKEHHM: PUCK, He-
onpeeIeHHOCTh, (PAKTOPBI HEOMPEAEIEHHOCTH

Ha ypoBHe ymenuii:

ot 19.03.2015 Ne 167m)) OIIK OC-3.3.1 Onenka 5GPEKTUBHOCTH HPEIIOKEHHI 10 Pa3BUTHIO
00BEKTa HCCIIeIOBAHMS C yUeTOM (hakTOpa HEONPEAEICHHOCTH
Ha ypoBHE HaBBIKOB:
Branenue HaBbIkaMu 0OOCHOBaHMSI IPUMEHEHUS pa3iiny-
HBIX METO/IOB MOJICIINPOBAHUS
KoncynprupoBanue KimeH- Ha ypoBHe 3HaHMil:
TOB 110 COCTaBIJICHHIO (H- ITporuHo3, nosyueHyre NPOrHO3HbBIX OLIEHOK.
HAaHCOBOTO IUIaHA ¥ (HOPMHUPOBa- Ha ypoBHe ymeHnunii:
HUIO LCJICBOIO NHBCCTUIIMOHHOT'O DOpMHPOBAHUE CTPATETUH IEATEIBHOCTH PA3IUYHBIX
noprdens/ pazpaborka pu- OIIK OC-5.2.1  [cyObekToB
HAHCOBOTO IUIAHA JUIA KIIMEHTa U Ha ypoBHE HaBBIKOB:
LEJICBOI0 MHBECTUIIHOHHOTO [MocTpoeHne KOHOMETPHIECKUX MOAETICH sl pa3paboTKu
opTdes CTpaTeruy rnoBeAeHUsI dKOHOMHUUECKHX CyObEKTOB Ha PA3INYHBIX|
bIHKaX
Ha ypoBHe 3HaHMii:
[TporHo3, nosyuyeHne NPOrHO3HbBIX OLIEHOK.
Ha ypoBHe ymennii:
DopMHUpOBaHHE CTPATETHH ACATEIBHOCTH KOHKPETHBIX
OIIK OC-5.3.1 pxoHOMHYECKUX CYOBEKTOB
Ha ypoBHE HaBBIKOB:
[TocTpoeHne KOHOMETPUIECKUX MOAETCH sl pa3paboTKu
CTpaTerny MoBeACHNUsI SKOHOMHUECKUX CyObEKTOB Ha KOHKPET-
HBIX PBIHKAX
Hayuno-meTononorudeckas Ha ypoBHe 3naHwuil:
e TeNIbHOCT B CTaTUCTHKE/ OKOHOMETPUYECKHE METO/Ibl, OCHOBHBIC TOHATHS JIUC-
[TOJIrOTOBKA aHAJIUTUYECKUX OTUe- LUTUTHHBI
TOB, a TaK)kKe 0030pOB, IOKIIAJIOB, Ha ypoBHe ymeHuii:
[PEKOMEHIAIMi Ha OCHOBE CTaTH- OINK OC-6.1.1 Ornerka He00X0AUMON HHPOPMAIIUH IS PELICHHUS KO-
CTHYIECKNX PAcueTOB. HOMETPHUYECKHX 33124
Ha ypoBHe HaBBIKOB:
IlepBryHAas rpyNIHUPOBKA MOTYUEHHBIX JAHHBIX
Ha ypoBHe 3HaHMii:
DKOHOMETPUYECKHE METOIbI, OCHOBHBIC ITOHATHS UC-
[ITITHHBI
Ha ypoBHe ymeHunii:
Cucremaru3zanys 1 NepBUYHas TPYIIIUPOBKAa HEOOXOANMOH]
OIIK OC-6.2.1 rHbOpPMAIIUY [T PEISHUS] DKOHOMETPUUECKUX 3a1a4

Ha ypoBHE HaBBIKOB:
AHanu3 MoJy4YeHHbIX JaHHBIX U TIePBUYHAsI TOJrOTOBKA
U1l MOIETMPOBAHUS

Ha ypoBHE HaBBIKOB:
['pynnupoBka MOJy4YEeHHBIX IEPBUYHBIX JAHHBIX

2. O0beM U MecTO aUCHUILIMHBI B cTpyKTYype OIl BO
VYuebnas qucuumuimHa b1.0.03 «DxoHOMETpHKaY sBIsETCS AUCHUILTUHON ba3zoBoit yactu brioka
1 «/Iucummmuabl (Moxynu)» ydeOHoro turana. Jlucrurummaa oomum oobemoM 180 wacoB (5 3ET)

U3y4aeTcs 1o 3a049HOM (hopMe — Ha MEPBOM Kypce.

OcBoeHNe AUCUUIUIMHBI OMMPAEeTCs Ha MUHUMAIbHO HEOOXOAMMBIM 00bEM TEOPETHYECKHX 3HA-
HUI B 00J7aCTH MaTeMaTHKH, a TAK)Ke Ha MPHOOPETEHHBIC paHee YMEHHS M HaBBIKM B 00JacT MH(pOpMa-

THUKH, SKOHOMHYECKOH TCOPHHU.

[To 3aounoi popme 00yueHHs KOITMUECTBO aKaJEMUYECKUX YacOB, BBIJIEJICHHBIX Ha KOHTAKTHYIO
paboTy ¢ mpenoaaBateneM (Mo BUAaM y4eOHBIX 3aHATHI) — 34 yacoB (JeKuuii — 12 9acoB, MPaKTHIECKUX
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3aHATUH — 20 YacoB, KOHCYJIbTAIMS — 2 Yaca), Ha CaMOCTOSTEIbHYI0 paboTy oOydaronuxcst — 137 yacos,
Ha KOHTPOJIb — 9 4acos.
dopma MpOoMeKyTOUHOM aTTeCTAI[MM B COOTBETCTBUH C yUCOHBIM IJIAHOM — HK3aMEH.

3. CopepxaHue U CTPYKTYPa AUCHHUILIMHBI

3.1. CTpyKTypa IUCHUILIAHbI

3aounan ghopma odyuenusn

O0beM AUCHUILIMHBI (MOAYJISA), Yac. dopma TeKy-
KonTakTHas padora 00y- 11er0 KOHTPO-
Hamvenosanue Tem (pasie- YAUIHUXCS ¢ Mpenoaa- Jast ycrleB4aeM0-
Ne n/m BaTeJIeMII0 BUAAM y4ed- cTu’,
JIOB) Bcero . (6]
HbIX 3aHATHH NMPOMEKYTOY-
I JIP m | kcp HOIl aTTecTa-
U
Tena 1 PerpeccroHHEBII aHATN3 U H- 16 ) 14 (0]
JIOTEHHOCTD
Tema 2 OreHka CUCTEM YpaBHEHUI 22 2 4 16 P3
Tema 3 Mojienu naHeIbHBIX JaHHBIX. 14 14 P3
Tema 4 Henuneitasie Mogenu 1 0TOOp 20 2 4 14 P3
AnanTUBHBIE METOABI aHAJIN3A P3
Tema 5 BPEMEHHBIX psiioB. [Iporaosu- 2 5 4 16
poBanue no MmoaensiMm ARMA,
ARIMA.
Teva 6 IIpuyrHHOCTE U OJIOYHAS YK30- 14 14 (0]
TECHHOCTb.
Tema 7 MGTOI[OJIOFI/IHVBCKTOpHI)IX 10 ) ] P3
aBroperpeccuii (VAR).
BaitecoBckuii moaxon. Beene- P3
Tema 8 nue B puinsTp Kanmana. Baiie- 12 2 2 8
coBckue VAR.
Henuneitnsie MoJienn BpeMeH- P3
Tena 9 HBIX pAaoB. Moaenun BpeMeH- 12 ) ) 3
HBIX PSJIOB C YCIOBHOM reTe-
POCKEIACTUUYHOCTBIO
JpoOHOo-NHTErpUpPOBaHHBIC P3
Tena 10 psaasl. Henmuelinesie mpeobpa- 10 ) ]
30BaHUs M CAMHUYHBIC KOPHHU.
Ce30HHBIC IMHUYHBIE KOPHH.
IIpakTHueckue BOIIPOCHl KOUH- P3, T
TErpallMOHHOTO aHAJIN3a HeCTa-
Tema 11 LIMOHAPHBIX BPEMEHHBIX PSAIOB. 17 17
JInHAMHUYEeCKHIT METO/I
HAaMMEHBIITUX KBaJIPaTOB
ITpoMesxyTouHas aTTecTanus 2
[TpoMexxyTouHast aTTecTanus 9 JK3aMeH
Bcero: 0 12 20 0 53ET
Ipumeuanue:

* — npu npumeHenuU INeKMPOHHO20 00YUeHUsl, OUCMAHYUOHHBIX 0OPA308AMENbHBIX MEXHON02UL 6
coomeemcemaeuul ¢ y4eOHbIM NIAHOM,

** — dhopmol mexyweeo koumponsn ycnesaemocmu. onpoc (0O), mecmuposanue (T), pewenue 3a-
oau (P3), koumponvHas paboma (KP), xonnoxeuym (K), acce (3), pechepam (P), oucnym () u op.
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3.2 Conepxxkanue IMCUUNIMHBI

Tema 1. PerpeccnoHHBIi aHAIHU3 U JHIOTC€HHOCTb.

OTanel SMIMPUYECKOTO aHAIM3a YKOHOMUYECKUX 3a1a4. Tumbl gaHHbIX. CTPYKTYpHOE U HECTPYK-
TypHOe MojenupoBanue. [IpuunHHO-ciieCTBEHHAs CBA3b U MPUHIMI ceteris paribus. YcioBHOe MaTema-
TUYECKOE O’KUJaHHE.

Knaccuueckas nuHeiiHas Mozaens perpeccuu. OlieHKa METO/I0M HaMEHBUIMX KBaJpaToB. BeiBo
MHK-onieHok. MeToa MOMEHTOB — onpeeneHue u npumep. [lonoOpanHsle 3HaueHus 1 octaTku. Kaue-
ctBO moabopa. Koaddummentsl perpeccun, m3menenne macmraba. [Ipocteitimme cnocoObl yuera HEu-
HeitHocTu. MomenTsl MHK-011€HOK, MX HECMELIEHHOCTh, AUCIIEpCHsl OLIEHOK. OlLeHKa AUCIIEPCUH OIIH-
OOK.

Mogenb perpeccuu ¢ MHOTUMH OOBACHSIOMMMU nepeMeHHbIMU. MHK-O1eHKH 1711 MHOKECTBEH-
HO# perpeccuu. Teopema ["aycca — MapkoBa. OnieHka aucniepcun OmMOKA. MaTtpuiia KoBapualyu ore-
HOK. MHTepnpeTanus k03 puineHTos.

OneHuBaHue YCIOBHOTO OKUAAHUS U TPOTHO3UPOBAHHUE.

ITocTpoeHne NOBEpUTENBHBIX MHOMKECTB M IpoBepka rumotes._Pacnpenenenus MHK-onenok
KOA((UIIMEHTOB U OCTaTOYHOM CYMMBbI KBaJpaToB, t-cTaTHCTUKA. JloBepuUTenbHBIE MHTEPBANIbBI JUIS OT-
JeNBHBIX KOA((UIIMEHTOB, OCHOBaHHbIE HA 3HAUEHUSX t-CTAaTUCTHK. [IpoBepka rumore3: KpUTHYECKOE
MHO’KECTBO U YPOBEHb 3HAYUMOCTU CTaTUCTHUECKOTO KPUTEPHSI, MOLUTHOCTh KPUTEPHS TPU MPOCTO alib-
TepHaTHBe. [IpoBepka runore3 o 3HaYCHUAX KOA(PPHUIMEHTOB C UCHOIb30BaHUEM t-cTaTHCTUKU. Habimio-
JIEHHBIN ypoBeHb 3HaUUMOCTH (P-3HaueHue).

Canyuaiinsle perpeccopsl. Acumnroruueckue cBoiictBa MHK-onenok. CocrositensHocTh. TecTh-
pOBaHME TMIIOTE3 C UCMOIb30BAHUEM ACUMIITOTUYECKUX CBOWCTB.

TectupoBaHue NPOU3BOJIBHBIX OTpaHUYCHUH Ha KO3 uuneHTsl. F-cTatuctuka.

[Tpo6iieMbl MHOXECTBEHHOM perpecCuOHHON Mojenu. Bribop dpyHkimonansHoN popmbl. OmmoKu
cneun¢ukanun. TectupoBanue Ha omuoOku cneunpukanuu. KoppenupoBanusie perpeccopsl. [Ipobiema
MyJIbTUKOJUTMHEApHOCTH. [Iponyiiennsie nepemennbie. CMelienne oneHok. [Ipokcu-nepemennsie. bu-
HapHbIe M JUCKPETHBIE OOBACHAIOIIME TepeMeHHble. CreHepupoBaHHbBIE perpeccopsl. [lepeMeHHbIE,
n3MepeHHble ¢ omnoOkoi. Hecirydaiinas BbIOOpKa U MPOIyIIEHHbIE HAOIIOCHHUS.

[Tpobnema rerepockeaacTUUHOCTH. TecTHpOBaHKE TUIIOTE3 NPH HATMYUH F€TEPOCKETACTUYHOCTH.
TectupoBanue Ha npucyTcTBUe reTepockenactuanocT. O606mennsii MHK. Jloctymasiii OMHK.

OnporenHocts. Mcrounnku sHporeHHoctd. Cmemenne B MHK-oneHkax mu3-3a 3HIOT€HHOCTH.
WUucTpymMeHTanbHble NepeMeHHble. TpeOoBaHUS K WHCTPYMEHTAJIBHBIM IEPEMEHHBIM. 2-CTYNEHYaTbIi
MHK. CocrosTenbHOCTh, aCUMITOTUYECKAasE HOPMAIBHOCTh U 3((EeKTUBHOCTh. TecTHpOBaHUE THIIOTE3.
TectupoBaHue TUIIOTE3 B IPUCYTCTBUU TeTepockenacTuuHOCTH. [Ipobnemsr 2-ctynenuaroro MHK. Cna-
Oble HHCTPYMEHTHI. TecThl Ha HHIOTEHHOCTb. TecT yCcI0BU CBEepXUICHTU(UKAIIIH.

Tema 2. OueHnka cucrteM ypaBHEHHId.

MHK m1s1 cucteM ypaBHEHHNA. DK30T€HHOCTh OOBSICHSIOMINX NepeMeHHbIX. CTporasi 5K30r€HHOCTb.
[Tpumepsl cucteM: BHelIHE He cBs3aHHbIe ypaBHeHus (SUR), maHenbHble naHHBIC. BUa MaTpuibl KoBa-
puaruu omuook. Onenka oopeauaeHHbIM MHK. Onienka OMHK u noctymaeim OMHK. Acumnrorrnue-
ckue cBoiicTBa. TectupoBanue runote3. OleHKa BHEIIHE HE CBA3AHHBIX YPABHEHUN C OTPaHMUYEHUSIMU Ha
apameTpsl.

OneHka CUCTEM ypaBHEHMH C IOMOIIBbI0 MHCTPYMEHTAIbHBIX NEPEMEHHBIX. 2-cTyneHuaTslii MHK
s cucteM ypaBHeHud. 3-ctymeHuateii MHK. OO6oOmieHHBI METOJ MOMEHTOB. MaTpHIlsl BECOB.
OnTuManbHas MaTpuia BecoB. BeiOop MeTona olieHKH cucteM. TecTupoBaHHE THIIOTES.

CucreMbl OJHOBPEMEHHBIX YPaBHEHUI. DKOHOMHUYECKHE 3aJa4M, IPUBOIAIINE K CUCTEMAM OIHO-
BpEMEHHBIX ypaBHeHUH. Waentuduxamms. Ycmosus uckiatoueHus. CokpamieHHass Qopma. JluHeiHble
OorpaHMYeHus o0IIero BUAa. Y CIOBUS UACHTU(UKAIIMY, OTCYTCTBUS UICHTU(GUKALINN, TOYHOU HAeHTU (DU -
Kallui M cBepXuAeHTUGHUKaMU. D(pdeKkTuBHas OLleHKa mapaMeTpoB COKpaileHHOW (opmbl. Unentudu-
Kallisg Ha OCHOBE MPOU3BOJIBHBIX OTPAHUYEHUM MeX1y ypaBHEHUAMHU. VneHTudukaiys Ha OCHOBE Orpa-
HUYEHUI HA MaTpully KoBapuauu. HeJaMHEeHHOCTh 10 3HI0T€HHBIM [1EPEMEHHBIM.
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Tema 3. Moaesin naHeJbHbIX JaAHHbBIX.

MortuBanus: mnpoOiemMa MPOMYIICHHBIX MepeMeHHbIX DuKcUpoBaHHbIE J(PQEKTHI, CIy4ailHbIE
s dextrr. TIpenmonoxenns o0 ommbOKax: cTporasi SK30T€HHOCTh OOBSICHSIOMNUX MMEPEMEHHBIX, MOMEPH -
OJlHasl SK30TeHHOCTh. OlleHKU ypaBHEHUS B pasHOCTAX. OIEHKH maHened co ciiydalHbIMH dPQeKTamu.
Ouenku nanenet ¢ pukcupoBanubiMu 3 dexkramu. Tect Xaycmana. Knacrepuzammst Habr0 ICHUIN.

Tema 4. HesimHeiiHOCTH 1 0TOOP

JIucKkpeTHbIE 3aBUCHMBIE TiepeMeHHble. JInHeltHas moaens BeposTHOCcTH. [Ipodut-moxens. Jloru-
ctudeckas Mozaesb. OreHka MeToI0M MaKCHMAJIBHOTO MPaBIOTO00Ms. DHIOTEHHOCTh B OOBSICHSIIOIITIX
MepeMEeHHbIX. MHOKECTBEHHAs JIOTHCTUYECKAsT MOJETb. YTOPSJAOYCHHBIE JIOTHCTUYECKUE U TPOOHT-
MOJICIIH.

Llen3ypupoBaHHbBIE perpeccuu U HecllydaliHbie BEIOOpKH. ToOouT-Momenu. ['eTeporeHHOCTh U AHA0-
TEHHOCTh B TOOMT-MojeNsax. CeleKTUBHAs BHIOOPKA. TECTUPOBAHUE M KOPPEKIUS CMEIICHUS CEICKTUB-
HOU BBIOOPKHU

Orenka nporpamMMm u 3kcniepuMeHToB. [Ipobiiema qu3aiiHa SKCIIEPUMEHTOB U caMoOTOOp. MeTo bl
OIICHKH C MCIIOJIb30BaHHEM propensity score. MeToAbl OIEHKH C UCTOJIb30BAHUEM HWHCTPYMEHTAIbHBIX
MePEMEHHBIX.

Tema 5. AnanTuBHBIE MeTOAbl AHAJM3a BpeMeHHbIX psiaoB. IIporHo3upoBanue mo moxaensim
ARMA, ARIMA.

CrnaxxuBanue BpeMeHHoro psaa. [IpornosupoBanue Oyaymux 3HadeHH BpeMeHHOro psiia. CKoub-
3sme cpennue. Gunptp Xonpuka — IIpeckorra. IIpocroe skcnoHeHIManbHOE CrilakuBanue. JIBoiiHoe
AKCIOHEHIIMAJIBHOE CriakuBanue, Metoll bpayna. Meron Xonsra. Meron Xonbsta — Bunrepca. @uibtp
bakcrepa — Kunra. [Ipornosuposanue no moznensim ARMA, ARIMA.

Tema 6. [IpyunHHOCTD M 0JIOYHASI IK3OTCHHOCTb.
[Tonsitus npuyrHHOCTH 1O ['peliHmKkepy U OJOYHONW SK30T€HHOCTH OJHOM TPYMIbI MEPEMEHHBIX
OTHOCHUTEIILHO JAPYTOM IPYIIIBLI IEPEMEHHBIX.

Tema 7. MeTonosiorusi BeKTOpHbIX aBToperpeccuii (VAR).
Mertononoruss VAR u ee uHCTpymMeHTapuil (QYHKIMH HMITYyJIbCHOTO OTKJIMKAa U JEKOMIIO3UILIUU
JMcriepcuid omuoOOK MPorHo3oB). [Ipumeps! nenoab30BaHus MeTO0I0THH VAR /17151 KOHKPETHBIX CTaTH -
CTUYECKUX JAHHBIX, BOZHUKAKOUIUE TIPH 3TOM 3aTPYIHCHHUS.

Tema 8. baiiecoBckuii moaxon. Beenenue B puinbtp Kasnimana. baiiecoBckune VAR.

CyThb 0aiiecoBCKOT0 MOJX0/a, €ro OTINYKE OT YaCTOTHOTO (KJIacchueckoro) moaxoaa. [lepexon ot
arpuoOPHOTO pacrpeneneHus K anocrepuopHomy. ComnpsbKeHHbIE pacnpeneneHus. baiiecoBckue Todeu-
HbIE OLICHKU. bailecoBCKue NOBEpUTENBbHBIE MHTEPBaJbl. ballecoBckas mpoBepka rumnores. baitecoBckue
BBIBOJIbI B MOJIEIM HOPMAJIbHOM JINHEWHON PETPECCUM.

MeTto/ibl TTONTy4eHUsl BEIOOPOK U3 arloCTEPUOPHOTO pactpenenenus. ComruirpoBanue mo ['udocy.
AnroputMm Metpononuca. Anroput™m Metponosuca — ['acTunrca.

baitecoBckuii moaxoa B Mojensx mpoctpaHcTBa cocTosHuil. @unbtp Kanmana. Koncrpykuus
anroput™ma. @unbTpanus u criaaxuanue. CTpyKTypHbIE MOJIENIA BPEMEHHBIX PSI/IOB.

BaiiecoBckue VAR. AnpropHoe pacripenenenue MunHecoTsl/JIntrepmana.

Tema 9. Henmneiinble MoesI1 BpeMEHHBIX PSII0B.

Mojenu BpeMeHHBIX PSAIOB C YCIOBHON I'€T€pPOCKENACTUUYHOCTHIO; MOTHUBALIMS K UX HCIOJIb30Ba-
Huto. Moxmens ARCH, ee nemoctatku. TectupoBanue Ha ARCH-apdexr. Momenn AR/ARCH.
CrannaptuzoBansabie octaTtku. O6o6mennas ARCH moznens (GARCH), ee nmpenmyIiiecTBa U HEAOCTAT-
ku. TectupoBanue Ha GARCH s¢dext. Mogenn AR/GARCH. Monens IGARCH. Mognenu ¢ 3¢ dexkrom
peiuara: EGARCH, TARCH.



Kpusas BnusHus HoBocTei. [IpoBepka rumnoTe3sl 00 OTCYTCTBUH aCHMMETPUH BIUSHUS TUIOXHUX U
xopommx HoBocTe. Kommonentnas GARCH. Mopens GARCH-in-Mean. MHuoromepHbie MoOeIH
GARCH.

Tema 10. /IpoGHo-uHTerpupoBanHbie psiabl. HenHeiinble nmpeoOpa3oBaHusi U eANHUYHBIC
KkopHH. Ce30HHbIE eJUHUYHbIE KOPHU.

JpoOHo-uHTErpupoBaHHbIe BpeMeHHbIe psiibl. Mogens ARFIMA.

[TpoBepka runoTe3bl €AMHUYHOTO KOPHS U HEJIMHEWHbIe MpeoOpa3oBaHusl BpEMEHHBIX psAIoB. Bri-
00p MeXxly IPOBEPKOM HATMUUSA €AMHUYHOTO KOPHS B YPOBHSX U MPOBEPKON HAIMYUS €JUHUYHOTO KO-
HS B JlorapupMax ypoBHEH.

MotuBanus K pacCMOTPEHHUIO MOJEIIEH C CE30HHBIMU €JUHUYHBIMHM KOpHAMHU. [IpoBepka rumnores
0 HaJIMYWU y BPEMEHHOTO psifia CE30HHBIX €AMHUYHBIX KOPHEH.

Tema 11. IIpakTH4eckne BONPOCHl KOMHTErPALMOHHOI0 AHAJIM3a HECTALIMOHAPHBIX BPeMEeH-
HBIX pAAOB. /lMHAMIYECKHIT MeTOI HAMMEHBIIUX KBA/JPATOB.

Metonbl OLIEHUBaHUS JOJITOBPEMEHHOM CBSI3M MEXKJly HECTAlMOHAPHBIMA BPEMEHHBIMM PSITAMH.
OueHyBaHUE B TPEyrobHOil Moaeu. OeHIBAaHNE PaHTa KOMHTErpaliy MeTogoM Moxancena. Jlunamu-
YECKMM METOJI HAMMEHBIIMX KBaJApaToB. JJMHAMMYECKUI METO/] HAUMEHBIINX KBAJIPAaTOB JUIsl KOMHTEIPHU-
POBAHHBIX PAIOB IIEPBOrO MOPSAIKA UHTETPUPOBAHHOCTU. [IMHAMUYECKUN METO/L HAUMEHBIINX KBAIpaTOB
JUISl CHCTEMBI KOMHTETPUPOBAHHBIX PSA0B, COJEPKAILIEH PsIIbI IEPBOTO U BTOPOTO MOPSAKOB UHTETPUPO-
BAHHOCTH.

4. MarepuaJibl TEKyIIero KOHTPOJIA YCIIeBAeMOCTH 00y4Yaomuxcs 1 (POH/ OLleHOYHbIX
CPeCTB MPOMEKYTOYHOMH ATTECTAIMM M0 JUCHHUILINHE
4.1. @opMbI 1 METOABI TEKYLET0 KOHTPOJISI YCIIeBAEMOCTH U NPOMEKYTOYHOM aTTecTAlMU

B xozne peanuzanuun aucuuiuinasl b1.0.03 «OkxoHOMETpHKa» MCIIONB3YIOTCS CIEYIOIINE METOAbI
TEeKYyIero KOHTPOJIsl yCIIEBAEMOCTH O0yYarOLINXCSL:

MeToabl TeKyIIEro

Ne n/m HaumeHoBaHue TeM (pa3aeioB)
KOHTPOJIsI YCIIeBAEMOCTH

3aounas popma

Tema 1 PerpeccuoHHBIN aHAIU3 U YHAOTEHHOCTh YcTHBIM onpoc
Tema 2 OlLleHKa CUCTEM YpaBHEHHI Pemenne 3agau
Tema 3 Moeny maHeJIbHBIX JTaHHBIX. Pemenue 3amau
Tema 4 Henunelinbie Moieau 1 0T00p Pentenue 3amau
AJTanTUBHBIE METO/IbI aHAJIN3a BPEMEHHBIX
Tema 5 | psapoB. [IpornozupoBanue o mozensiMm ARMA, Pemenue 3amau
ARIMA.
Tema 6 [TpruuHHOCTD U OJI0YHAS] IK30T€HHOCTD. YcTHBIN Onpoc
Tema 7 Mertooorus BeKTOpHBIX aBToperpeccuii (VAR). Pemenune 3amau
Tema 8 baiiecoBckuit noaxos. Beeaenue B punbtp Pewmenne 3anau

Kanmana. baitecoBckue VAR.
Henunelinpie Mmoienu BpeMeHHBIX psaoB. Moge-

Tema 9 | 11 BpeMEHHBIX PSAJOB C YCIOBHOM FE€TEPOCKENACTUY- Pemenue 3anau
HOCTBIO
JpoOHo-uHTerpupoBanHble psabl. Henuneiinbie
Tema 10 | mpeoOpazoBanus u equHUIHBIC KOpHU. CE30HHBIC Pemenue 3amau
€MHUYHbIC KOPHHU.
Tema 11 [IpakTHyeckre BONMPOCHl KOMHTETPAIMOHHOTO Pemenue 3amau
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aHaJIM3a HeCTallMOHAPHBIX BPEMEHHBIX psI0B. J(u-

o IIcbMeHHBIN TECT
HaMHUYECKHI METOJ HAMMEHBIIIUX KBaApaTOB

4.2. TunoBbie MaTepUAJIbI TEKYIIEr0 KOHTPOJISI YCIIEeBAEMOCTH 00y4al0IIMXCS
TumnoBbie OlleHOYHbIE MATEPUAJIBI 110 TEMAM:

Tema 1. BBeneHue B 9KOHOMETPUUECKOE MOJIETTUPOBAHUE.
Bonpocs! 1Js onpoca:

1. OcHOBHBIE 3a/1a4l SKOHOMETPHUKH.

2. DKOHOMETpHYECKAsl MOJEIIb.

3. Kraccudukaius SKOHOMETPUIECKUX MOJICTICH.

4. OCHOBHBIE ATalbl 5)KOHOMETPUUECKOTO UCCIICIOBAHUS.

Tema 2-3. [lapnas nunelinas perpeccust 1 koppessiius. [lokazarenu kauecTBa perpeccum.

Tunossle 3a1aHusA:

ITo 27 pernmoHam cTpaHbl M3y4aeTcsl 3aBUCHMOCTb CpeqHel 3apabOTHOM IIaThl ) OT BaJlOBOTO
peruoHansHOTO Nipoaykra (BPII) Ha mynry HaceneHus x.

BPII na nymy HaceneHus, ThIC. Cpennsis 3/miata, ThIC.
pyo., x pyo., ¥
35,8 3,5
22,5 2,6
28,3 3,2
26 2,6
20 2,6
31,8 3,5
30,5 3,1
29,5 2,9
41,5 3,4
41,3 4,8
34,5 3
34,9 3,1
34,7 33
26,8 2,6
32,5 33
32,4 33
50,9 3,9
44,8 4,7
79,1 6,5
474 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 KOppPETAUMOHHOE MOJIE.
e PaccuuTaiiTe napaMeTpbl ypaBHEHUW JTMHEHHON ApHOU PErpeCcCuu.
e [locTpoiiTe Ha KOPPEIALMOHHOM JIMHUIO PETPECCUH.
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O1eHUTE TECHOTY CBSI3H C TIOMOIIBIO KO PUIMEHTA IETCPMUHAIUH.

C nomompio F-kputepus ®uiepa OINEHUTE CTATUCTUYECKYIO HAACKHOCTH PE3yIbTaTOB
perpeccuonHoro mozaenupoBanus (o = 0,05).

[To HaliicHHOMY ypaBHEHHIO PETPECCHH PAacCUMTAWTE MPOTHO3HOE 3HAUCHHE pPe3yJIbTaTa
IpHU yCIOBHUH, YTO MPOTHO3HOE 3HaueHHE (akTopa yBenuuurtcs Ha 4% OT ero CpemHero
YPOBHHL.

Tema 4. HenuHeliHble MOJIEN PETPECCUU U UX JIMHEAPU3ALIUS.

Tunossble 3ananus:

1. ITo 27 pernoHam cTpaHbl U3y4aeTcsi 3aBUCUMOCTb CpeAHEH 3apa0O0THOM MaThl  OT BaJIOBOTO
peruoHansHoro npoaykra (BPII) Ha nymry HaceneHus x:

BPII na nymry HaceneHus, Toic. py0., x | Cpennsisi 3/mnata, Teic. pyo., ¥
35,8 3,5
22,5 2,6
28,3 3,2

26 2,6

20 2,6
31,8 3,5
30,5 3,1
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
324 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

ITocTpoiiTe KOppENALUOHHOE TOJIE.

Paccunraiite mapaMeTpbl ypaBHEHH JTHHEWHOM, CTENICHHOM, MMOKa3aTeIbHOM, THIIepOOoIIH-
YECKOM mapHOM perpeccum.

[TocTpoiiTe Ha KOPPETALUUOHHOM MOJIE BCE PETPECCUMN.

OreHUTE TECHOTY CBS3U C IIOMOUIBIO KO PUIMEHTA IETePMHUHALIUH.

C nomounpto F-kputepus ®umiepa olneHUTE CTATUCTUYECKYHO HAJEKHOCTH pPE3yJIbTaTOB
perpeccuonnoro mozaenupoBanus (o = 0,05). [To 3HaueHUsIM XapaKTEPUCTUK OOOCHYWTE
BBIOOp HAWTYUIIETO YPaBHEHHS PETPECCUH.

[lo BbIOpaHHOMY ypaBHEHHUIO PErpeCcCUU paccuuTaiiTe MPOTHO3HOE 3HAYEHHME pe3ysbTara
IpU yCIOBHUH, YTO MPOTHO3HOE 3HaueHHe (akTopa yBenuuurtcs Ha 4% OT ero cpemHero
YPOBHSL.
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Tema 5. JIuneliHas Mo/1eJIb MHOKECTBEHHOM perpeccuu. PerpeccoHHbIE MOJIENN ¢ MEPEMEHHOMN
CTPYKTYpOil ((PUKTUBHBIC TIEPEMEHHBIE).

Tunosble 3a1aHUA:

1. iMeroTcsl JaHHbIE 0 AeATEeNbHOCTH KpynHenmmx komnanuii CHIA:

Yucreii O6opot kanuta- |Mcnonb3oBanHbiil| YncIeHHOCTH PhisotHas Ka-
Nen/m | poxon, miipa | Ja, MApJ AOJUL. | KamuTall, MIPA |CIyXalllKX, ThIC. Hngzﬁnﬁg/?;sxfa_
nosn. CLIA, y CIIA, x; nomn. CIIA, x; yell., X3 ’CIH A, xs
1 0,9 31,3 18,9 43,0 40,9
2 1,7 134 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 1,9 134 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 15,0 140,0 254
20 1,9 12,7 11,9 59,3 29,3
21 -0,9 214 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

e PaccuuraiiTe mapaMeTpbl JUHEHHOIO YpaBHEHUS MHO)KECTBEHHOIH PETPECCHM C IIOJIHBIM IIe-
pedHeM (haKTopoB.
e JlaiiTe cpaBHUTENBHYIO OLICHKY CHJIBI CBS3H (PAKTOPOB C PE3YJIBTaTOM C IMOMOIIBI0 KO3 duiin-
€HTOB AJIACTUYHOCTH.
e OlueHUTe CTaTUCTUYECKYIO0 3HAUMMOCTh MapaMeTpPOB PErpeCCHOHHON MOJENU C MOMOIIBIO t-
kputepusi CTbIOIEHTA; 3HAYMMOCTb YPaBHEHUS IIPOBEPHTE C IOMOIIBIO F-kpurepus.
e PaccuuraiiTe MaTpuily HapHbIX KO((OUIMEHTOB KOPPEIALUU U Ha UX OCHOBE M MO t-KpuTe-
puto 1 K03 GUIIMEHTOB perpeccuu otOepute MH(popMaTuBHBIE (BakTOpbl B Momenb. [lo-
CTpOWTE MOJEIH TOJILKO C MHPOPMATUBHBIMU (PaKTOPAMHU U OLIEHUTE €€ MapaMeTpPH.
e PaccuuraiiTe NpOrHO3HOE 3HAYEHHE pe3yNbTaTa, €CJIM IMPOTHO3HBIE 3HAYEHHS (PaKTOPOB
cocTaBistoT 80% OT UX MAaKCUMAJIbHBIX 3HAYEHUI.
e Paccuuraiite olIMOKM U TOBEPUTEIbHBINA HHTEPBAJ NPOTHO3a AJis ypoBHS 3HaunMocTH 0,05.
e OueHuTe NOJyYEHHbIE PE3YIIbTATHI.
2. IMeroTcst JaHHbIE 0 MpojaXke KBapTUP Ha BTOPUYHOM pbIHKE *kuiibs B Cankt-IletepOypre (y —
[I€Ha KBapTUPBI, ThIC. IOJUI.; X; — YUCIIO KOMHAT B KBapTHUpE; X, — pailoH ropoaa (1 — nenrpanbusle, 0 —
nepedepuiinbie); x; — 00IIas MWIOMaab KBAPTUPHI, M, X4 — XKUJIas [UIOMA/b KBAPTUPbI, M*; X5 —LIOIIA/b
KYXHH, M*; X¢ — THII loMa (1 — Kuprugsslii, 0 — ApyToi); x7 — pACCTOSIHHE OT METPO, MUHYT MEIIKOM.
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e CocraBbTe MaTpHIly MapHBIX KO3(PPUINEHTOB KOPPEIALMH.

e [locTtpoiiTe ypaBHEHHE PETrPEeCcCUH, XapaKTEpHU3YIollee 3aBUCUMOCTb LIEHBI OT BCeX (PaKTOPOB.
VYcraHoBute, Kakue (aKTOpbl KOJUTMHEAPHBI, OMpeneianB Kod(p(UIUEHTH MHOKECTBEHHOM
JETePMMHAINH JUI KaXI0T0 U3 (DaKTOpOB.

e OreHnTe 3HAYUMOCTH TOJIy4eHHOTO ypaBHeHUs. Kakue (hakTopsl 3HaUMMO BO3JCHCTBYIOT Ha
(opMHpOBaHUE LIEHBI KBAPTUPHI B 3TOM Moienn?

e CyImecTByeT JIM pa3HUIA B IIEHAX KBapTHUP, PACHOJOKEHHBIX B HEHTPAJIbHBIX U Nepudepuii-
HbIX paitonax Cankr-IletepOypra?

e CymecTByeT JIu pa3HUIla B LIEHaX KBApTUP pa3HbIX TUIOB JOMOB?

e Ilocrpoiite Mosienb (hOpMUPOBAHUS LIEHBI KBAPTUPHI 38 CUET 3HAUUMBIX (PaKTOPOB.

Tema 6. [IpeanoceTKy METO1a HAMMEHBIIIUX KBAJAPATOB.
Bomnpocs! a5 onpoca:

1. Meroa HaUMEHBIINX KBAJIPaTOB

2. Ilpennoceuiku MHK.

3. CsoiictBa onleHoxk MHK.

Tema 7. Monenu TUHEHHONW PErpeccHy C TeTEPOCKETACTHUHOCTHhIO. ABTOKOPPETSIUS OCTATKOB.
O0001IeHHBII METOT HAUMEHBIIIUX KBAIPATOB.

TunoBble 3a1aHus:

1. Ucronb3ys TaHHBIC, MPEACTABIICHHBIC B TAOIHUIIC, IIPOBEPUTH HATMYNE TeTEPOCKETACTHIHOCTH,
ucnonb3ys Tect [onpadensaa-Ksanara (k= 11).

Osxuniaemasi IpOAOIKUTETHHOCTh .
Crpana YKU3HU IpU poXxaeHuU B 1995 1., BBII » naputerax nokynare;kHoi
1 CIIOCOOHOCTH, V;
Huxkaparya 68 7.4
I'ana 59 7,4
Amnroia 47 4,9
Ilakucran 60 8,3
MaspuraHus 51 5,7
3umM0OabBe 57 7.5
l'onaypac 67 7,0
Kuraii 69 10,8
Kamepyn 57 7,8
Konro 51 7,6
[lIpu-Jlanka 72 12,1
Erumner 63 14,2
unounesus 64 14,1
OUINIITIHEI 66 10,6
Mapokko 65 12,4
[Tannya-HoBas ['Bunes 57 9,0
I'BaTemaia 66 12,4
DKBaJ0p 69 15,6
JlomuHukanckas Pecrry0- 71 14,3
JIMKa
SImaiika 74 13,1
Amxup 70 19,6
Pecny6sinka Onp-Canb- 67 9,7
BaJI0p
[Taparsait 68 13,5
Tynuc 69 18,5
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benopyccus 70 15,6
[Tepy 66 14,0
Taunang 69 28,0
ITanama 73 22,2
Typuus 67 20,7
ITonwmra 70 20,0

[IpoBecTtu rpaduueckuii ananmmu3 octatkoB (CepBuc — AHanu3 JaHHBIX — Perpeccus, yCTaHOBUTH
¢maxku OcraTtku, ['paduk 0CcTaTKOB)

2. ITo 20 waGmrogeHWsM ObLJIa TIOCTPOEHA MOJIETh 3aBHCUMOCTH PAacXoOJIOB Ha MUTAaHUE ) OT
JIOXOJOB X:

j/:20, 84+0,44x ; rzzo’ 916 ; 6603naunM €=YimYi (octaTkm).
Ben4nHbl OCTATKOB MPU KaXKIOM 3HAYEHUH X OKA3AJIMCh CIICAYIOIINMHU:
M| |1 2 3 4 5 16| 7 8 9 |10
x | 30 36 | 40 | 45 | 50 | 60 | 70 | 80 | 85 | 90
e |-120| - |-54|-56| - [08[-1,6|-40]| - |66
11,7 2,8 6,2

Ne |11 |12 |13 |14 |15 |16 |17 |18 19 20

x |92 |100 | 120 |13 | 145|150 | 200 | 250 |300 | 360
0
e 13,712,244 |40 |34 [23,2]16,2]-16,8|-27,8[9,8

Heo6xoaumo:

® [IOCTPOUTH rpaHK OCTATKOB B 3aBUCUMOCTH OT 3HAUEHUN MEPEMEHHOM X U CeNaTh BBIBOBL.

e [PUMEHUTh TECT PaHroBoll Koppemsauuu CoupMmeHa Uisi OLEHKH TI'€TepOCKEIACTUYHOCTH

(o =0,05).

e npumeHuTh TecT [onpadensaa-Keanara (k = 8).

3. Ucnonb3ys nanuble (aiina PeiHOKKMIBS. XIS, MOCTpOHTE MOMENH IIEH KBapTUP Pa3HOTO THIIA,
MIPOTECTUPYUTE KAa4eCTBO MOJIeNIel, Hammaue 3PEKTOB aBTOKOPPEIAINH U reTepocKeaacTuaHoCTH. Jlaii-
T€ UHTEPHPETALNIO PE3YJIHTATOB.

4. B tabnuue npuBoJsATCS aHHbIe 00 ypoBHE MexaHu3auuu Tpyaa (%) x u JHEBHOU BbIpaOOTKE
(en1.) y mo 28 OAHOPOIHBIM IPEIIPUITHSIM

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 JHMHEHHOE YpaBHEHHE PErpecCUM M OLIEHUTE €ro KauecTBO 4depe3 Ko3((UIMEHT
nerepmuHanuu u F-kpurepuit @uiepa.

[TocTpoiite rpaguk OCTATKOB B 3aBUCUMOCTH OT 3HaYEHUH YPOBHS MEXaHHU3allUU TPYa.

IIpoBepbTe OCTATKU Ha I€TEPOCKENACTUYHOCTD € IIOMOIIBIO TECTa Y alTa.

[Tpumenure 0606uennbii MHK, npeanonaras, uro c°(e) = 6°x;°. CyIIECTBEHHO JIM M3MEHMIICS
k03 Puuuent perpeccun? [IpuroaHo 11 HOBOe ypaBHEHHE Il IPOTHO3UPOBAHUS ?

Tema 8. XapakTepucTUKH BpEMEHHBIX PAJOB, UX UACHTHPHUKaIKA. MoaeaupoBaHue 0JHOMEPHBIX
BPEMEHHBIX psA70B. MoienrpoBaHie HECTAIMOHAPHBIX BPEMEHHBIX PSI/I0B.

Tunosble 3a1aHuA:

1. UmeroTcs naHHble 0 AMHAMUKe yucia npeanpustuil B Poccuiickoit ®enepauuu B 1995-2003
rT. (aitn npennpustus-Pd.xls).
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ITo xaxxnomy cyonekty Poccuiickoit deneparyy, BXOASIIEMY B COCTaB (peiepanibHOro OKpyra, 1 B
nenoMm 1o KOxxHoMy (penepanbHOMY OKpYTy HaiuTe:

1) oo MabIX MPEANPUATHI B OOIIEM YHUCIIE IPEANPUATHI B KOXKIOM M3 YKa3aHHBIX JIET;

2) mapaMeTphbl JUHEHHOT0, SKCIIOHEHIIUAIBHOI'O, CTETIEHHOT0, TUIEPOOINYECKOr0 TPEHI0B, OIH-
CBIBAIOLINX JIWHAMMKY JOJIM MaJIbIX MpeAnpuaTuii. Beroepure u3 HUX HaWITydIIHi;

3) oxapakTepus3yWTe pa3BUTHE MaJOro MpeANpUHUMATEIbCTBA B OTAEIbHBIX cyObekTax Poc-
cuiickoit denepanyu u B GpeepaibHOM OKPYTe B LEJIOM.

2. IlocTpouTth aiUTUBHYIO MOJENIb BPEMEHHOIO psifa MO JaHHBIM 00BEMOB MOTPEOICHUS DJIeK-
TposHepruu (MiIH. KBT4) )kuTensMu perruoHa 3a nocjuensue 4 roja:

Howmep kBapraia, [ToTpebnenue 3/,
t Yt
1 6,0
2 4,4
3 5,0
4 9,0
5 7,2
6 4,8
7 6,0
8 10,0
9 8,0
10 5,6
11 6,4
12 11,0
13 9,0
14 6,6
15 7,0
16 10,8

Jate nporHo3 00 o0bemMe MOTPeOICHUs ICKTPOIHEPTHH KHUTEISIMA PErHOHA B TCUCHUE TIEPBOTO
HOJYTOAMS CIETYIOLIETO roja.

3. IlocTpouTh MyJBTHILTUKATUBHYIO MOJIE]Ib BPEMEHHOTO PsiJia TI0 JAHHBIM O TIPUOBUTA KOMITAHUH
(TBIC. AOJUL.) 3a OcneaHue 4 roja:

I'o KBapran
Plr o o | v
1 | 72100 |90 | 64
2 170 ] 92 | 80| 58
3 (62 80 | 68| 48
4 |52] 60 | 50 30

CraenaTh MPOTHO3 0KUIaeMON PUOBUTH 32 TIEPBOE MOJIYTOHE CIEAYIOLIETO Toa.
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Tema 9. CucTeMbl JINHEHHBIX OJTHOBPEMEHHBIX YPaBHEHUIA.
Tunossle 3aaHus:

[1o ucxoIHBIM TaHHBIM I IPEIOKEHHON MOJIEIH:

BBIJIETIUTH SHJOTEHHBIE U 9K30T€HHBIEC IEPEMEHHBIE;

OTIPEeNIeNIUTh, UICHTU(UIIMPOBAHO JIM KAXKJ0€ U3 YPaBHEHUI MOJEIH;
OTpeAeNIUTh METOJ OLIEHKH TapaMeTpPOB MOJIEIIH;

orpenenuTh K03 HUIUEHTHI TPUBEICHHON (OPMBI MOJIETIH;
onpeAenuTh KO3PPUIMEHTHI CTPYKTYPHOU (hOPMBI MOJIEIIH;
BBIUUCIUTH KO PUIMEHTHI AeTEPMUHAIHH.

N3ydaetcs Mmoaens BUaA:

Y=a,+b(C+D)

C=a,+bY+bY . . .
, e Y — BaJloBOM HaIMOHAILHBIN 0X0d; Y1 — BajoBOM HAIlMOHAIb-
HBIN 10X0J TIpeamecTByomero roaa; C — nuaHoe notpebiaenue; D — KOHEYHBIN CIIPOC.
WMudopMmarniys 3a IEBATH JIET O IPUPOCTaX BCEX MOKA3aTEJICH J1aHa B TaOIHIIC:

AN

Ton D Y, Y C
1 -6,8 46,7 3,1 74
2 22,4 3,1 22,8 30,4
3 17,3 22,8 7,8 1,3
4 12,0 7,8 21,4 8,7
5 59 21,4 17,8 25,8
6 44,7 17,8 37,2 8,6
7 23,1 37,2 35,7 30,0
8 51,2 35,7 46,6 31,4
9 32,3 46,6 56,0 39,1

Tema 10 — 11. MonenupoBaHie B3auMOCBSI3€l 110 BPEMEHHBIM PsI/IaM.

OJIEMEHTHI TEOPUH.

[IpenBapuTenpHBIA ATAall TaKOTO MOJEIMPOBAHUS 3aKIIOYACTCSI B BBIABICHUU CTPYKTYPBI
U3y4yaeMbIX BpPEMEHHBIX psiioB. Eciy Ha 3TOM 3Tane ObLIO BBISABIEHO, YTO BPEMEHHBIE PSAbl COAEpXKAT
CE30HHBIC WIHM LIUKIMYECKHE KOoJeOaHHs, TO Mepe] MPUBEACHUEM NalTbHEHIIIEro UCCIeI0BaHHS B3aHMO-
CBSI3U HEOOXOJIMMO YCTPAHUTh CE30HHYIO WM IIMKJINYECKY0 KOMIIOHEHTY U3 YPOBHEH KaXJI0ro psijia, 1o-
CKOJIBKY €€ HaJIN4Me MPUBEIET K NCKAKEHUIO UCTUHHBIX ITOKA3aTeNeil CUIIBl M TECHOTHI CBS3U N3yUaeMbIX
BPEMEHHBIX PAJIOB. Y CTpaHEHHE C€30HHOM MM IUKJINYECKONH KOMIIOHEHT U3 YPOBHEH BPEMEHHBIX psAI0B
MOKHO TIPOBOJHMTH B COOTBETCTBUU C QJITOPUTMOM TOCTPOCHHUS aIAMTUBHOW M MYJIbTHILTHKATUBHOM
MoJiesiel, pacCMOTpPEHHbBIM paHee. [Ipu nanbHeieM n310KeHNH METOI0B aHalIn3a B3auMOCBSA3eH B 3TOH
71abopaTopHOH paboTe MBI IPUMEM HPEATONIOKEHHE, YTO U3y4aeMble BPEMEHHBIC PS/Ibl HE COAEpIKaT Me-
PHOAMYECKHUX KOJIeOaHuil.

Jas Toro 4todbl MOJYYHTH KOIP(PUUHEHTHI KOPpeIslUH, XapaKkTepuywinue NpUYUuHHO-
CJIeICTBEHHYI0 CBSI3b MEXKIY H3y4aeMbIMHM PSIaMH, cJeAyeT HM30aBUThCS OT TaK Ha3blBaeMOW
«I0KHOI KOppeJIsiiU», BI3BAHHOIM HAJHYHEM TEeHAEHIHH B KAXK/I0M psijie.

Jlnis ycTpaHeHHs TeHASHIIMM OOBIYHO MPUMEHSIETCS CIICAYIOLINE METOBI:
» HoClIe0BaTeNbHBIX Pa3HOCTEH;

» OTKJIOHEHHi OT TpeH/a;
» BKIIIOUEHHE B MOJIeJIb perpeccur (hakTopa BpeMeHH.

Ipumep Nel
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Nmerorcs manHbie 00 yposkaiiHOCTH MIIeHUIIBI (Y — YPOXKaHHOCTh TIIEHUIIBI B IIEHTHEpax ¢ 1 ra)
OTHOCHUTEIILHO HCIIOJIb30BAHHUS MHHEPATBHBIX yao0peHuit (X, — MHHEpaIbHbBIC YIOOPCHHS B KT YHUCTOTO
KOMIIOHEHTa) B BopoHexckoit oomactu 3a 1995-2004 rr. (Puc.1).

Tpebyercs:
C nmoMoIp0 MeToa MocieA0BaTeIbHBIX (TIEPBBIX) PA3HOCTEH OLIGHUTh CTPYKTYpPHBIE MapaMeTphl
MOJICJTH.

Pemenne
Pe3ynbraThl IpOBEpKH BPEMEHHBIX PSOB Ha aBTOKOPPEISAIMIO MPUBEACHBI B MOCIEAHEH CTPOKE
puc.1.
B | C | D | E |

1 ' X FAY FAY- 4

2 18.2 27.2 - -

3 18.7 27.8 0.5 0.6

= 19,3 28.5 0.6 0.7

5 20.1 29.3 0.8 0.8

(5] 20.7 30,2 0.6 0.9

i 21.7 31.7 1 1.5

a8 225 32.6 0.8 0.9

9 23.3 33.7 0.8 1.1
10 23.7 34 .2 0.4 0.5
11 24 1 34,7 0.4 0.5
12 24 5 35.2 0.4 0.5
13 25.2 35.7 0.7 0.5
14 26,1 36,7 0.9 1

15 26.7 37.4 0.6 0.7
16 27.3 38.1 0.6 0.7
17 27.8 38.6 0.5 0.5
18 z28.2 391 0.4 0.5
19 28.3 39.4 O.1 0.3
20 29.5 40 4 1.2 1

21 30.4 41,2 0.9 0.8
22 | 0,99725 0,9978 0.12285  0,27774

Puc.1.

Hcxonnbie nepeMeHHbIe MOJENN PeoOpa3yroTcs, B YaCTHOCTH, PACCUUTHIBAIOTCS MX NEPBbIC pa3-

HOCTHU:

AY =YY, AXi= XXt

[TockonbKy moJTydeHHBIE PSAAbI HE COJIEPKaT aBTOKOPPENSIUH, OyZAeM HCII0JIb30BaTh UX BMECTO HC-
XOAHBIX JAaHHBIX. KoadduuueHT koppensauuu psaoB mo nepBbIM pazHocTsM coctasiser 0,82. 31o moj-
TBEPKJIA€T BBIBOJI O HAJTMYUU TECHOU MPSMOM CBSI3U MEXKIY YPOKaWHOCTBIO MIIEHUIIBl U UCIOIB30Ba-
HUEM MUHEPAIbHBIX YI0OPEHHIA.

C nomomrsto knaccuyeckoro MHK onennBaem mapametpbl Mogemun AY=B¢+ B1AX, mist 3TOrO0
CepBuc—— AHaym3 1aHHbIX —— Perpeccus.

Pe3ynbTarhl pacueToB MpHUBEIEHBI HA PUC.2. U CBUJCTEIBLCTBYIOT O CYIIECTBEHHOCTH MapaMETPOB
perpeccuu, a TaKkke O JOCTOBEPHOCTH M 3HAYMMOCTH YpaBHEHHUS B 1ielioM. Takum oOpas3om, ypaBHEHHUE
perpeccuu MpuUMeT BH/L:

AY=0,09+ 0,75AX
DKOHOMHYECKas MHTEPIpETaUsl MOTYyYeHHON MOJENIU COCTOUT B TOM, YTO MPHU YBEIHMUYECHUU KOJIH-
YeCTBa BHECEHHBIX YJOOpeHUH Ha 1 Kr 4YMCTOr0 KOMIIOHEHTA MPHPOCT YPOKAHHOCTH IMIICHUIBI YBEIHU-
yutces Ha 0,75 HEHTHEpPOB C rekTapa.
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A | B | c | o | E | |
| 1 |BEBOMTOMOB
?
3 Pe2naccioHHan cmamucmua
4 |MHoeCTBEHHBIA R 0621291843
5 |Rgappar 0674520291
| § |HopwupoBeHuIi R-veagpar 0695374426
| 7 |Crangapthan ownbra 0153228135
8 |Habniopexua 19
R
10 | QuenepCOHHEIR aHania
11 of 58 MS F Inauumocms F
| 12 |Pampeccud 1 0827174664 0827174384 352305986 162663C-05
| 13 |Ocrarok 17 0399140906 0023478877
14 [Mroro 18 1226315789
15
16 Koahhuuuenme) Cmandapmuan owudka femamucmuka | P-Juauskie | Huxue 5% | Bepxdue 85%
|17 | Y-nepecayenie 0085281812 0099708626 0885397917 03882945 -0,122085003 0298648627
18 MepemerHan X 1 0751617541 0126630084 5935536923 18286E-05 0484451419 1018783664
Punc.2.
IIpumep Ne2

Wmerorcss naHHBIE O COBOKYITHOM JI0XOZle ceMbU B Mecsll (X, Thic. py0.) U pacxoaax Ha TOBapbl

nepBoii HeoOxoaumocTH (Y, Teic. py0.). cxoanbie nanHbie 3a 12 MecsiieB mpeacTaBieHbl B Ta0m.2.

Tpebyemca:

C IMIOMOIIIBI0 METOJIa OTKJIOHEHUM OT TPCHAAa OUCHHUTL CTPYKTYPHBIC IMapaMCTPbl MOACIN B3aMMO-

cBs3U Y ¢ X.
Tabmuma 2

Mecsig 1 2 3 4 5 6 7 8 9 10 11 12
Pacxonpr Ha TO-
Bapbl IEPBOM He-| D 5.5 7 8 8.3 9 11 12 13 14 | 145 | 17
obxoaumoctu, Y
COBOKYITHBIN
JIOXOJ CEMbU B 8.5 8.8 11 | 11,8 | 12,2 | 13 | 155 | 16,5 | 18 19 20 22
Mecsr, X

KOppCJ’IHHI/IOHHO—perCCCHOHHBIﬁ aHaJIn3, HpOBe,I[CHHHﬁ 10 UCXOAHBIM JAHHBIM PAOO0B, IPUBOAUT

K CJICAYIOIIUM PE3YyJIbTaTaM:

Y(x)=-2,17+0,85-X, R*=0,99, r,x=0,99, r,(1)= 0,98, r«(1) = 0,99,

rae R? — koo puuuenT neTepMuHanyy;
Ty — KO3 GUIIUEHT MapHOW KOPPesIHH;

1y(1), rx(1) — K03 HUIHEHTHI ABTOKOPPEISAIIUH IIEPBOTO TOPSIIKA.
OueBunHO (puc.l.), 9TO TMONTyYEHHBIE PE3yIbTAaThl COAEPIKAT JIOKHYIO KOPPEISAIHIO BBUAY HAJHU-

YU B KOKJIOM U3 PSAAOB JUHEWHOW TCHICHIUU.
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25,00
20,00 -
15,00
10,00 +
-~ —a X
—a—Y
5,00 - — — JlnHenHbIn TpeHg Y
JTnHenHbIn Tpena X
0,00 T T T T T T T T T T T 1
1.2 3 4 5 6 7 8 9 10 11 12

Puc.1.
ITo tpenmam Y(t)= 3,54 + 1,05t u X(t)= 6,70 + 1,23t ompenenum pacyeTHbIE 3HAYCHUS U
OTKJIOHEHHMsI OT TpeHa0B Y-Y (1), X-X(t) (puc.2.).

Mecsin X Y X(t) Y(t) 7x=X-X(t) Zv=Y-Y(t)

1 8,50 5,0 7,93 4,59 0,57 0,41

2 8,80 5,5 9,16 5,64 -0,36 -0,14
3 11,00 7,0 10,39 6,69 0,61 0,31

4 11,80 8,0 11,62 7,74 0,18 0,26
5 12,20 8,3 12,85 8,78 -0,65 -0,48
6 13,00 9,0 14,08 9,83 -1,08 -0,83
7 15,50 11,0 15,31 10,88 0,19 0,12
8 16,50 12,0 16,54 11,93 -0,04 0,07
9 18,00 13,0 17,77 12,98 0,23 0,02
10 19,00 14,0 19,00 14,03 0,00 -0,03
11 20,00 14,5 20,23 15,08 -0,23 -0,58
12 22,00 17,0 21,46 16,13 0,54 0,87

Puc.2.

3Ha4yeHus1 K03((PUIIMEHTOB aBTOKOPPEIIALIUHN MIPUBOASIT K BBIBOJY, UTO BPEMEHHBIE PsI/Ibl OTKIIOHE -
HUH OT TPEHI0B MOKHO HMCIIOJIb30BATh JIJISl TOJTYUYEHHS KOJIMYECTBEHHON XapaKTEPUCTUKH TECHOTHI CBSI3U
HCXOJIHBIX BPEMEHHBIX pa10B. KoadduimeHt koppensun no oTKIOHEHUIM OT TpeH10B paBeH 0,899.

Ypaeuenue mooenu pecpeccuu no omknonenuam om mpenooe umeem 6uo:
Z,=0,821-Z,, rne Z,= Y-Y(t), Z,= X-X(t).

Copep:xxarenbHasi MHTEpHpETalUsl MapaMeTpoB 3TOM MOJeNu 3aTpyAHHUTENIbHAa. Tak, mapamerp
B:1=0,821 mokaspiBaer, uto Ha 0,821 B cpegHeM 3a MepuO] OTKIOHHIOCH 3HAUe€HHE Y OT TpeHJa IpH
OTKJIOHEHMH X OT CBOEro TpeHJa Ha 1 equHUIly U3MepeHusl.

OpHako JaHHOE ypaBHEHHME PETPECCHMM MOXKHO MCIIONIBb30BaTh JUIsl IPOrHO3MpoBaHus. st aToro
HEOOXO0JMMO ONPEEIUTh TPEHI0BOE 3HaUeHHE (PaKTOPHOTro npu3Haka X(t) M OLEHUTh BEIUYUHY MIPEIo-
JaraeMoro OTKJIOHEHHs (pakTHMYeCKOro 3HadeHus X OT TpeHJoBoro. Jlamee ompenenseM Mo ypaBHEHHIO
TpeHna 3HaueHue Y(t) . [lo ypaBHeHMIO perpeccuu OTKIOHEHHUI OT TPEHIOB HAXOJUM BEIHUYUHY Zy: .
3aTtem aenaeM To4euHbIi IPOrHO3 Yp(t+1)=Y (t)+Zy(t).

Taxum o6pazom, ais paccmatpuBaeMoro mpuMepa Yup (13)=Yvoren(t=12) + Zy(12). Beraucnsem:
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Y(t=12)=3,54+1,05-t=3,54+1,05-12=16,13

X(t=12)=6,70+1,23-12=21,46 . Z-1;=Xp— X(t=12)=22-21,46=0,54
Z, ,=0,821Z

,=0,821-0,54=0,45

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

Ikana oueHuBanud

YcTHBI onipoc

YpoBeHb 3HAHUM, YMEHUI M HaBBIKOB OOYYaIOIIErocsi MIPH YCTHOM OTBETE BO BPEMs IIPOBEICHHUS
TEKyIIero KOHTpoJs ompexaensercs Oamwtamu B nuanazoHe 0-100 %. Kpurepusimu oueHuBaHUS IpH
IIPOBEJECHUM YCTHOTO OIIPOCa SBJIETCS JEMOHCTPALMsSI OCHOBHBIX TEOPETUYECKUX IIOJIOKEHUH, B paMKax
OCBanMBaeMoOH KOMIICTCHIMHW, YMCHUC MPUMCHATH IOJTYYCHHBIC 3HAHHA Ha IMPAKTHUKE, OBJIAJICHUC HABBI-
KaMH{ PELIEHUs] IKOHOMETPUUYECKUX 3a/1a4.

ITpu oLleHMBaHUU PE3yJIBTATOB YCTHOIO ONPOCA MCIOJIB3YETCs CIIEAYIONIAs NIKAJIA OLEHOK:

100% - 90%

CTyaeHT AeMOHCTPUPYET COBEPIIIEHHOE 3HAHNE OCHOBHBIX TEOPETUUECKHUX MOTOKEHUH,
B paMKax OCBaMBaeMOW KOMIIETEHIIMU, yMEET MPUMEHSTh IOJyYeHHbIE 3HAHUS Ha
MPAKTUKE, BJIAJICET HABBIKAMH PEIICHHUS 3a/1a4.

89% - 75%

CTy,Z[CHT ACMOHCTPHUPYET 3HAHHUE OOobIIEH YaCTH OCHOBHBIX TECOPCTUUCCKHUX II0JIOKE-
HHﬁ, B paMKax OoCBaMBaeMoit KOMIICTCHIIMU, YMCCT NPUMCHATH ITOJIYUCHHBIC 3HAHUA Ha
IMPAKTUKE B OTACIIBHBIX C(i)ean HpO(i)CCCPIOH&J'IBHOI’I JACATCIbHOCTHU, BJIAACCT OCHOB-
HBIMHU HaBbIKaMU PCIICHUS 3a1a4

74% - 60%

CTYI[CHT ACMOHCTPUPYCT AOCTATOYHOC 3HAHUC OCHOBHBIX TCOPCTUUYCCKUX HOJ'IO)KGHHfI,
B paMKax OocCBamBaeMoi KOMIICTCHIIMH, YMECT HCIIOJIb30BATh IMOJYUCHHBIC 3HAHUA IJIA
peHICHU OCHOBHBIX MPAKTUYCCKUX 3aa4 B OTACIBbHBIX C(I)ean HpO(I)CCCHOH&HLHOI:I AcC-
ATCIBHOCTH, YaCTHUYHO BJIAACCT OCHOBHBIMHU HABBIKAMH PCIICHUA 3aaa4

menee 60%

CTy,Z[eHT ACMOHCTPHUPYCT OTCYTCTBUC 3HAHUA OCHOBHBIX TCOPECTUYCCKUX HOHOH(CHHﬁ, B
paMKax OCBaMBacMOM KOMIICTCHIMHU, HC YMCCT NPHUMCHATH IIOJYUYCHHBIC 3HAHUA Ha
IIPAKTHUKEC, HC BJIAJICCT HABLIKAMU PCHICHUSA 3a/1a4

TecrupoBanue

YpoBeHb 3HaHHI, YMEHUI W HAaBBIKOB 0OYYarOIIErocs MpH TECTUPOBAHUHM BO BPEMs MPOBEACHHUS
TEKYyIEero KOHTpoJis onpenensercs 6amamu B quana3one 0-100 %. Kpurepuem onieHnBaHus npu npose-
JICHUHM TECTUPOBAHUS SBISIETCSI KOJIMYECTBO BEPHBIX OTBETOB, KOTOPHIE Jajl CTYACHT Ha BOMPOCHI TECTA.
HpI/I PacucTC KOJIMYCCTBA 68,J'IJ'IOB, IMOJIYYCHHBIX CTYACHTOM IIO HUTOTaM TCCTUPOBAHHA, HCIOJIB3YCTCA
cremyromast hopmyna:

BzﬁxlOO%
0

5

rac b — xomuecTBO 63,J'IJ'IOB, IMOJIYYCHHBIX CTYJACHTOM I10 UTOTaM TCCTHUPOBAHUS;
B — konm4ecTBO BEpHBIX OTBETOB, JAHHBIX CTYJICHTOM Ha BOIPOCHI TECTa;
O — of11ee KOJIMYECTBO BOMIPOCOB B TECTE.

Pemienne 3agau

HpI/I OILCHUBAHUU PE3YJIbTATOB PCIICHUWA 3aa4U MCITOJIB3YCTCA CICAYIOIIAs MIKaJla OICHOK!

100% - 90%

3ala4ya BBIIIOJHCHA IMOJHOCTBIO; B JIOTUYCCKUX PACCYXKIACHUAX U 06OCHOBaHI/II/I peme-
HUS HET MPOOesIOoB U OMHKMOOK; B PEIICHUH HET ONMMOOK (BO3MOYKHA OJTHA HETOYHOCTb,
OIIHUCKA, HC ABJIAIOIIAACA CIICACTBUCM HC3HAHUA WJIN HCIIOHUMaHU A MaTepHana)

89% - 75%

3aJa4a BBITIOJITHEHA, HO 000CHOBAHHMS I1ar0B peICHUA HEAOCTATOYHBI, AOIYIICHA OJHA
OIIMOKA HMIIH ABa-TpU HCAOYCTA B BBIKJIAJKAX, rpa(bHKax

74% - 60%

JIOTYIIeHbI Oojiee OAHOW OIMMOKM WM Ooliee ABYX-TPEX HEIOUYETOB B BBHIKIAJKAX,
rpadukax, HO CTYACHT BJIaJieeT 00S3aTSIIbHBIMU 3HAHUSMHU, YMCHHUSIMH, HABBIKAMU 10
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MIPOBEPSIEMBIM pa3jiesiamM

menee 60%

JIOMYIIEHbI OIMOKH, MOKA3aBILUE, YTO CTYJICHT HE BJIaJeeT 0043aTebHbBIMU 3HAHUSAMU,
YMEHUSIMH, HaBBIKAMU 110 IPOBEPSIEMBIM Pa3zeiaM B IOJIHOM Mepe

5. OneHoYHBIE MaTepHAJIbI MPOMEKYTOUHOM ATTECTANMH 10 JUCHMUILIIHHE

5.1. MeTtoasbl npoBeeHUsI IK3aMeHA
JK3aMeH TPOBOAMTCS ¢ MPUMEHEHHEM CJIeAYIONIUX MeTOA0B: METO]] YCTHOTO OIpoca IO
BOIIPpOCaM M3 MEpCUHA NPUMECPHBIX BOIIPOCOB U3 11.5.2 ¥ BBIIIOJIHEHUS MPAKTUYCCKUX 3aI[aHPII>i.

[Tpu

HEOOXOJMMOCTH  TMpEeAyCMaTpuUBaeTCs YyBEJIMYEHHWE BpPEMEHHM Ha TOATOTOBKY K

NPOMEXYTOUYHOH arTectanuu. [Iporenypa npoBeaeHns IpOMEXYTOYHOM aTTecTaluu Uit 00y4aromuXxcs ¢
OTrPaHUYEHHBIMU BO3MOXHOCTSIMM 3/10pOBbSl U OOYy4aroIIMXCs WHBAIMJIOB YCTAHABIMBACTCA C YUETOM
VH/IMBUYAJIBHBIX TICUXO(PHU3NUECKUX 0cOOCHHOCTEH. [IpoMexyTouHas arTecTanys MOXeT IPOBOAUTHCS B
HECKOJIBKO JTaIoB.

5.2. OueHoOYHbIE MATEPHAJIBI IPOMEKYTOYHOH ATTECTALUMH

Kommnonent [TpomexyTOUHBII / KIFOUYEBO Kpurepuit oneHuBanus
KOMIETSHIINH WHANKATOP OLIEHUBAHUS
OIIK OC-3.1 — 3HAET  OCHOBHBIE  TEOPETUYECKHE |— JEMOHCTPHUPYET 3HAHHS
CniocoOeH UCnoNb30BaTh | MOJIOKEHHUS: PUCK, HEONPEIETEHHOCTD, | OCHOB MaTeMaTH4eCKOi
MaTeMaTUYECKUM (bakTOpsl HEONPEAECTCHHOCTH CTaTUCTHKH, HEOOXOTUMBIX IS
WHCTPpYMEHTapuil Ams aHanM3a U OLEHKH MHpOpMaIUN
IIOCTPOEHHUS npu pelieHun TUIIOBBIX
9KOHOMETPHYECKHIA MaTeMaTHYeCKUX 3a/1ay;
MoJieNeH ISl PEMeHns | — openka 3G MEKTHBHOCTH TPEUIOKEHHI | — aHATM3HPYET u
NPUKIATHBIX 3a/1a4 M0 Pa3BUTHIO OOBEKTA HCCIICIOBAHUS C | CHCTEMaTH3WPOBAThH
y4eToM (akTopa HEONPEaeIEHHOCTH CTaTHUCTUYECKUE  JAHHBIE  C
LEJbI0 BBISIBJICHUS
3aKOHOMEPHOCTEM.
— IPUMEHSET PErpeCcCUOHHBIN
aHau3; OCHOBBI

CTaTHUCTUYECKOTO OLEHUBAHUS U
aHaJIM3a TOYHOCTH IapaMeTPOB
YpaBHEHHUS PETPECCHH.

— BJaJeeT  HaBbIKaMU  OOOCHOBAHHUS |— yMEeT pa3pabaTbiBaTh

MIPUMEHCHUS Pa3ITMYHBIX METOJIOB | HOBBIC IKOHOMETPHUCCKHE

MOJIETTUPOBAHUS MOJIeJTI Ha OCHOBE METOJOB

MaTEeMaTHYECKOTO aHAIIN3a;

OIIK OC-5.1 — 3HaeT MporpamMmMHoe oOOecleyeHue, | — OCYIIECTBISET BBIOOD
Crioco0OeH MpUMEHSTh HCIIOJIb3YEMOE pH PEIICHNH | POTPAMMHBIX CPEICTB,
MH(OPMAIMOHHBIE MPAKTUYECKHUX 3a[a4 | UICTIONB3YyEeMbIX TPU PEHICHUH
TEXHOJIOTHHU TIPH 9KOHOMETPHYECKUMHU METOJITaMHU MPAKTHYICCKHUX 3aa4
PEIICHNN IPAKTHYECKUX HSKOHOMETPHUYECKUMHU METOaMHU
3amaq — IMPUMEHSET WH(POPMAIMOHHBIE | — HUCHOJB3YeT  MPOTrPAMMHEIE
SKOHOMETPUCCKUMH TEXHOJIOTHH TIPH PEIICHUU MPAKTHYECKUX | TPOTYKThI npu pelIeHun
METoIaMu 3a]1a4 9KOHOMETPUUYECKUMU METOAAMHU IIPAKTUYECKUX 3a1a4y

OKOHOMECTPHUYECCKMMHU MCTOAaM

— HUCHOJIb3YeT MaTeMaTH4YeCKUe METOJbl | — HCIONb3YyeT METO/IbI
U 3aKOHOMEPHOCTH  SKOHOMHYECKOH | MaTeMaTHYeCKOH CTaTHCTHKH B
HAyKH Ui TIOJTOTOBKM M OOOCHOBaHUS | Lensiax cOopa, o0paboTkum u
peuIeHuit B npodecCHOHAIBHOM | aHalu3a JaHHBIX;

JeSITeTbHOCTH — TPHUBOJHMT 000CHOBaHHE
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KommoneHT [IpomMexyTouHbI / KiIIOUEeBOM Kpurepuit onennBanus
KOMIIETCHIIUU WH/IMKAaTOp OLEHUBAHUS
PUMEHSIEMBIX METO/I0B
MaTeMaTHYeCKOM CTaTUCTUKU B
nensix coopa, oOpabOTKM U
aHaJu3a JIaHHbBIX.
OIIK OC-6.1 — 3HAET 3aKOHOMEPHOCTH M METOMbI | — OCYIIECTBIIsIET  00paboTKy
CnocobnoCTBL HSKOHOMHYECKOW HAayKH, 33/Ja4d M ILeJH | MHPOpMauuy,  HEoOXOIUMYIO
NPUMEHSTh poeCcCHOHATIBHON 1A TETbHOCTH Ui MOCTPOCHHUS
9KOHOMETPHUYECKHE HPKOHOMETPUUYECKON MOJAENu B
METO/bI 17151 OLIEHKH paMKax perraeMoi MpUKIIaJIHOU
3¢ (HEeKTUBHOCTH 3a/1auu
HPOEKTOB — HCHOJB3yeT MATEeMAaTHYECKUE METOMBI | — BBISABISAECT poOIEMBI
U 3aKOHOMEPHOCTH  3KOHOMHYECKOH | 5KOHOMHUYECKOTO XapakTepa
HAyKH Ui TIOJTOTOBKM M OOOCHOBAaHUS | IPM  aHaiW3€  KOHKPETHBIX
pereHui B po¢eCCUOHATILHOM | CUTYaLHi u npejuiaraet
JeSTeIbHOCTU Croco0bl ux pelieHus,
OLIGHUBAET Pe3yJIbTaThI.

Tunosblie o1leHOYHBIE CPEICTBA
Bonpocsl k 3k3ameny no aucoumimHe b1.0.03 «JxoHoMeTpuKa (IPOABHHYTBIH YPOBEHbD)»

1. Onpenenenne skoHOMETpUKU. OCHOBHBIE 3Tallbl YKOHOMETPUUECKOTO UCCIIEA0BAHUS.

2. lenu 1 3a1a4u SKOHOMETPUUECKOTO MOJIEIUPOBAHUS (Ha IPUMEpE).

3. OnpeneneHne SKOHOMETPUUECKON MOJIEIH. TUIIbI IEPEMEHHBIX B IKOHOMETPUUYECKUX MOJEIISAX.
OCHOBHBIE TUIIBI BHIOOPOYHBIX JTAHHBIX.

4. OnpeneneHue 3KOHOMeTpHUYecKoi Moaenu. Kitaccuduxanus 3KOHOMETpHUECKUX MOJIEIIEH.

5. Be16op Buia MaTeMaTuueckon (pyHKITHH.

6. CiydaliHple BEIMUYMHBI M MX YHUCIIOBBIE XapaKTEPUCTUKU: MAaTEMaTU4YECKOE OXHUJAHUE,
JUCTIepCusi, CpeiHee KBAAPaTUYECKOE OTKIOHEHHE.

7. Bobibopounas cpenuss. BpiOopounas aucnepcust (Bapuanusi). CTaHgapTHOE OTKIJIOHEHHE.
Bri6opounas xkoapuanus. Koapduuuent nuneinoit koppensuuu. Koadpduument nerepmunanum.

8. Beibopounas cpeanss. CBoiicTBa BBIOOPOUYHOM cpesiHeil.

9. Beibopounas nucnepcus (Bapuauus). CBoiicTBa nucnepcuu (Bapualum).

10. Boibopounas xoapuanus. CBoicTBa BBIOOPOUHOI KOBapHallUy.

11. JIuneitnsiii k03pdunuent koppeasiuu. CBolcTBa JMHEHHOT0 KO3()PUIMEHTa KOPPENSLUH.
Tunel kKoppensauuin.

12. OcHOBHBbIE IPUYKHBI CYIIECTBOBAHUS CIIy4aillHOTO YJICHA.

13. Perpeccus mo MeToay HaMMEHbIINX KBaJpaToB (0OIIME 3aMeUaHus).

14. BbeBOA BBIpaXEHUW JIA TapaMeTpoB a, b NWHEHHOW NapHOW pPETrpeccuu IO METOIy
HauMEHBILINX KBaJPATOB.

15. MaTepnperanyst JINHEWHOTIO YPaBHEHUS PETPECCUN.

16. OueHka 3HAYMMOCTH IApaMETPOB JIMHEMHOM pErpecCud W KOpPEJsLUU: JIMHEHHBIN
Kod(hpuImeHT Koppensauu, KodhPUIMeHT feTepMUHALINN, CPEeAHIN KOdhOUIMEHT dTacTUIHOCTU. CBS3h
C mapaMeTpoM perpeccuu b.

17. t-xputepuii CTbIOJIGHTAa OLEHKM CYIIECTBEHHOCTH MapaMEeTpOB JIMHEHMHON perpeccuu u
KOPPEJISILMHN.

18. Ananu3s qucnepcuil 17 OLEHKU CTENeHH 3HAaUMMOCTH YPaBHEHHUS JTMHEHHOMN perpeccuu.

19. CranpaptHas ommbOka, (axkrudyeckoe 3HaueHue t-kpurepus CThIOAEHTA, JOBEPHUTENbHBIN
MHTEpBaJ 115 KO3PPUIMEeHTa TUHEHHOHN perpeccuu b.
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20. CranpaptHas ommOka, (axkrudyeckoe 3HaueHHe t-kpurepus CThIOACHTA, JOBEPHUTEIbHBIN
WHTEPBAJ JIs CBOOOTHOTO KOd(DPHUITMEHTa TMHEHHONU PErpeccut a.

21. CranpaptHas ommOka, (axkrudyeckoe 3HaueHHe t-kpurepus CThIoJeHTa s KO3 UIMeHTa
JIMHEHHON KOPPEISALHUN.

22. VlnTepBanbHbIi M TOUEUHBIN TPOrHO3bI HA OCHOBE JIMHEHHOIO YPaBHEHUS PETPECCUN.

23. CpenHsist OTHOCUTENbHAS OIIMOKA anMmpOKCUMAIIIH.

24. Astokoppensuus octatkoB. Kpurepuii Jlapbuna-Yotcona.

25. Monenu TMHEHHOM PErpecCur ¢ TeTEPOCKETACTUUHOCTRIO (00IIIe 3aMEUaHusl).

26. I'erepockeacTUUHOCTb. MeTo/ibl OOHapYKEHUSI T€TEPOCKETACTHUHOCTH: BU3YaJIbHBIH METO.
Y TECT PaHroBoi koppensuun CnupMeHa.

27. T'erepockeAaCTUUHOCTh. MeTo1bl 00HApyKEeHUsI TeTepocKeJacTUIHOCTH: TecT ["onbadenbaa-
KBannra n Tect Yaiira.

28. Metoabl ycTpaHEHHs TETEPOCKEAACTUYHOCTH.

29. HenuneiniHas mnaphHasi perpeccusi. Kiacchl HENMHEMHBIX perpeccuid. MeToJl HauMEHBIIUX
KBaJIpaToOB Ul OLICHKU MapaMETPOB HEJIMHEHHON PErPECCHM.

30. [IpumeHeHre B 9KOHOMHKE HETMHEMHBIX MOJICIICH.

31. Koo puuueHT 31acTHUHOCTH /1715l TUHEWHOW U HEJTMHEHHBIX perpeccuil.

32. O0o0menHsIit MeTo HauMeHbNX kBajapaToB (OMHK). CoiicteBa OMHK-onieHOK.

33. CranoHapHbI BpeMEHHOH psA/l: MISHTU(UKALUS, XapaKTEPUCTHKA, OOIIIE 3aMeUaHusl.

34. HecranmoHapHblii BpeMEHHOH psiji: UACHTU(DUKAIMS, XapaKTepUCTHKA, O0IINEe 3aMeyaHusl.

35. BpemeHnHble psabl. OCHOBHBIE 3JIEMEHTHI M CTPYKTYPa BPEMEHHOTO psja.

36. ABTOKOppesIIHs YPOBHENH BPEMEHHOT'O Psi/ia U BBISBIIEHUE €r0 CTPYKTYPBHI.

37. MoaenupoBaHue TEHIEHIIMN BPEMEHHOTO PAJIa.

38. MonenupoBaHue CE30HHBIX U ITUKITNIECKUX KOJICOAHMIA.

39. Knaccudeckas JIMHENHHas MOJIENb MHOKECTBEHHOMN perpeccu.

40. MHoxecTBeHHas perpeccus. PakTopspl, BKIHOYAEMbIE BO MHOXXECTBEHHYIO PEIPECCHIO.

41. Ouenka napaMeTpoB JIMHEWHON MHOXeCTBEHHOM perpeccun MHK.

42. KoapouuueHt neTepMUHAUU U CKOPPEKTHUPOBAHHBIM KOA(G(UIMEHT AeTepMHUHALUU B
MOJICJIA MHOXXECTBEHHO! JIMHEMHOU perpeccuu. VX cBoMcCTBA.

43. TlpoBepka 3HAYMMOCTH yYpPaBHEHHUS MHOXECTBEHHOW JMHEWHOW perpeccuu. JloBepHUTenbHbIE
MHTEpBaJIbl KOAPPHUIUEHTOB U MPOTHO3UPYEMBIX 3HAYCHUN JIMHEHHON MHOKECTBEHHOM perpeccu.

44. OUKTUBHBIE IEPEMEHHBIE B PErPECCHOHHOM aHAJIM3E.

45. TloHsiTHe cUCTEeMBbl OJHOBPEMEHHBIX ypaBHEHHMH X Kiaccuduxanus. OOmMiA BUA CHCTEMBI
JIMHENHBIX OJHOBPEMEHHBIX YPaBHEHUM.

46. CucteMbl JMHEHWHBIX OJAHOBPEMEHHBIX YPAaBHEHHWI: NOHATHUS 3HJOTEHHBIX, DK30TE€HHBIX U
IIpeaoIpeAeIIeHHbIX YpaBHeHN. HeBo3moxxHOCTh puMenennss MHK.

47. CucteMbl TMHEHHBIX OJTHOBPEMEHHBIX YPaBHEHUI: MPOOIIEMbl HACHTUPHUIUPYEMOCTH.

48. /IByxmaroBpii ME€TOJi HAMMEHBIINX KBAJAPAaTOB IS OLICHKH IapaMeTPOB CUCTEMBbI JIMHEHWHBIX
OJIHOBPEMEHHBIX YPaBHEHHUH.

49. KocBeHHBIII METO/I HAMMEHBIINX KBAJIPaTOB I OLEHKH NapaMEeTPOB CHCTEMBbI JIMHEWHBIX
OJIHOBPEMEHHBIX YPaBHEHHUH.

HIkaJja oneHUBAHNA

YpoBeHb 3HaHMHA, YMEHUH M HABBHIKOB OOYYalOIErocss HpU YCTHOM OTBET€ BO BpeMs
MIPOMEXKYTOUHOM aTTecTaluu orpezensercs OILICHKaMH «OTIu4HO» / «Xopouioy/
«Y nosnerBopurenbHo»/ «HeynosnerBopurenbHo». KpurepusMu OIeHMBAaHUS Ha 3adeTe C OLICHKOM
ABJISIETCS IEMOHCTpAIUSl OCHOBHBIX TEOPETUYECKUX TMOJIOKEHH, B paMKaX OCBaMBaeMOW KOMIETEHIINH,
YMEHHE MpPUMEHATh TOJy4YEeHHbIE 3HAHUS Ha MPAaKTUKE, OBJIAJICHWE HABBIKAMU aHANIM3a M
cucTeMaruzanuu nHdopmanuu B 006JacTH (PUHAHCOB.

Jns nucuuiuivH, GopMoil mpoMeKyTOUHOW aTTeCTallud KOTOPBIX SBJISETCS 3a4eT C OICHKOM,
MIPUHATHI CIEAYIONINE COOTBETCTBUS:

- 90-100% - «otauuno» (5);

- 75-89% - «xopormioy» (4);
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- 60-74% - «ynoBieTBOPUTEIHHO» (3);
- meHee 60% - «HEYTOBIETBOPUTEITHHOY (2).

[Tpu orleHHBaHUM PE3YJIHTATOB aTTECTAI[MHN MCIIOJIB3YETCs CIIEYIONIasl IKajla OLEHOK:

Oranbl KOMIIETEHIMH, NPEIyCMOTPEHHBbIE 00pa30BaTEIbHON
OporpaMMoii, chopMuUpoBaHbl Ha BHICOKOM ypoBHe. CB0OOOIHOE Bia-
JIEHUE MaTepUalioM, BbISIBICHUE MEKIIPEIMETHBIX CBSA3EH. YBEpEeHHOE
BJIa/ICHUE TIOHATUHHBIM almapaToM AUCUUIUIHHEL. [IpakTnyeckue Ha-
BBIKH NMPO(HECCHOHATLHON eI TeHHOCTH C(HOPMUPOBAHBI HA BEICOKOM
ypoBHe. CIIOCOOHOCTh K CaMOCTOSITEIbHOMY HECTaHIApTHOMY pellie-
HUIO IPAKTHYECKUX 3a7a4

Oranbl KOMIIETEHIIUH, TPEeIyCMOTPEHHBIE 00pa30BaTeIbHON
IporpaMMoii, chOpMHUPOBAHBI JOCTaTOYHO. JleTanbHOE BOCHpOM3BE-
89% - 75% neHue ydyeOHoro matepuana. [Ipaktuueckie HaBbIKH MPOQPEeCcCHOHANb-
(xoporo) HOW JICATENFHOCTH B 3HAYUTEIBHON Mepe chopmupoBansl. [Ipucyt-
CTBYIOT HaBBIKM CaMOCTOSITEILHOTO pPEIIeHHs MPAKTUYECKUX 3a7ad C
OTJICIIbHBIMU 3JIEMEHTAMH TBOPUYECTBA.

Otanbl KOMIIETEHIIMH, HPEAyCMOTPEHHBbIE 00pa30BaTeNbHON
nporpamMmoii, chopmupoBaHbl Ha MUHHMaJlbHOM YpoBHe. Hammuue
MHUHHMMAJIBHO JIOITyCTUMOTO YPOBHS B YCBOGHUH Y4eOHOTr0 MaTepuania,

100% - 90%
(oTM4HO)

74% - 60%

(ynoBneTBopu-
TeNBHO) B T.4. B CAMOCTOSITEJIbHOM PEIICHUH NPAaKTHYECKUX 3anad. [IpakTuye-
CKHE HaBBIKU MPOQECCHOHATBHON AeATEIIbHOCTH C(OPMHUPOBAHBI HE B

TIOJTHOM Mepe.
Otanbl KOMIIETEHIIMH, HPEAyCMOTPEHHbIE 00pa30BaTeNbHON
MeHee 60% nporpaMMmoii, He chopMupoBanbl. HemoctaTouHslil ypoBeHb yCBOEHUS
0 o -~

HNOHATHHHOTO amnmaparta ¥ Halu4yue (hparMeHTapHbIX 3HAHWH MO JTHC-

(Hey1OBIIETBOPHUTENb-

numuinHe. OTCYTCTBHE MUHUMAJIBHO JIOITyCTUMOTO YPOBHSI B CAMOCTO-
ATEIBHOM pELIEHUM MNpakTUdeckux 3anad. [IpakTuueckue HaBBIKU
podhecCHOHATILHON NesITeIbHOCTH He C(hOPMUPOBAHBI.

@OHJBl OLIEHOYHBIX CPEACTB MPOMEXKYTOYHOW aTrTecTalud MO AUCLUUIUIMHE NPEJCTABIECHHI B
MpUIOXKeHu! 1.

HO)

6. MeToauyeckue MaTepuajbl 10 0CBOCHHIO TUCHHUILIMHBI

MeToanuyeckue peKOMEHIALUM 110 HAIMCAHUIO pedepaToB
Pedepar sBisiercs MHAMBHIYaTbHON CaMOCTOSTENLHO BBIMIOJHEHHOW paboToil cryneHta. Temy
pedepara CTyAeHT BbIOMpaeT U3 TMEpPEeYHs TeM, PEKOMEHIYEeMbIX IpernojaBareieM, BeIyLIUM
COOTBETCTBYIOIIYIO TUCHUILIHHY. Pedepar nomkeH comepkaTh CIEIYIOIIHE CTPYKTYPHBIE 3JIEMEHTHI:
Turynensiii nuct Copepkanue Bsenenne OcHoBHas dacTe 3aximoueHuMe CHHCOK — JIUTEPATypbl
[Tpunoxenus (mpu HeoOxomumocTH). TpeboBanus k opopmieHuo pedeparos: mpudt — 14, mons — mo 2
cM, uHTepBanl — 1, oobeM — He MeHee 10 cTp.

PexomMeHnaanum no njaHUPOBAHUIO U OPTAHU3ANMU BpeMeHH, He00X0IMMOro HA U3yYeHue JAuc-
IUIINHBI

CprKTypa BPEMEHH, H606XOI[I/IMOI‘O HAa H3YYCHUEC NUCHUITIIUNHBI

®opma U3yueHus: JUCHUIIIUHBI Bpewms, 3aTpaunBaemMoe Ha U3yueHue
THACIUILINHEL, %
N3yuenue nuteparypbl, pPeKOMEHAOBAHHOU B 40
paboueit mporpamme
Pewienue 3aa4, NpakTUYECKUX YIPAKHEHUN 40
N3ydenue TeM, BBIHOCUMBIX HA 20
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CaMOCTOATEJIbHOE PACCMOTPEHHUE
Htoro 100

MeToanyecKkue peKOMeHIAMH 110 MOAT0TOBKE K NPAKTHYECKOMY (CEMHHAPCKOMY) 3aHATHIO

OCHOBHOW IIETBIO TMPAKTUYECKOTO (CEMHHAPCKOT0) 3aHATHS SIBISETCS TPOBEpPKA TIyOWHBI
MOHUMAaHUA CTYAEHTOM M3y4aeMOM TeMbl, y4eOHOro Marepuaiga U yMEHHUS MU3JI0KUTh €ro CoJiepKaHue
SACHBIM M YETKUM S3bIKOM, Pa3BUTHE CaMOCTOSITEIbBHOTO MBILIUIEHHWS W TBOPYECKOW AaKTHBHOCTH Y
CTyJCHTa, YMEHMs pellaTb MpakTHYecKue 3ajaud. Ha mnpakTHueckux (CEMHMHApCKHMX) 3aHITUAX
NpeIoiaraeTcsi paccMaTpuBaTh HamOoyiee BaXKHBIE, CYIIECTBEHHBIE, CIIOKHBIE BOIPOCHI KOTOpHIE,
HanOoJiee TPyAHO yCBaMBAIOTCA CTyA€HTaMU. IIpu 3TOM rOTOBUTHCS K MPAKTUYECKOMY (CEMUHApCKOMY)
3aHSATHUIO BCErJa HY)KHO 3apaHee. [loaroroBka Kk mpakTHYecKOMYy (CEMHHApPCKOMY) 3aHSTHIO BKIIOYAET B
cels cremyroniee:

- 00s13aTEeNIbHOE 03HAKOMJIEHHE C BOIPOCAMH sl yCTHOTO OIpoca,

- M3y4YeHHME KOHCIEKTOB JIEKLUH, COOTBETCTBYIOLIMX pa3/esioB yyeOHHKa, y4eOHOro mocoodus,
COJIEp’KaHUsl PEKOMEHIOBaHHBIX HOPMATHUBHBIX ITPABOBBIX AKTOB;

- paboTa ¢ OCHOBHBIMHU T€PMUHAMHM (PEKOMEH]IYETCSl UX BBIYUUTh);

- W3YyYEHHE JOIOJIHUTEIBHON JINTEPATypbl MO TEME 3aHATHUA, JAejas MpU 3TOM HEOOXOAMMBIE
BBINUCKH, KOTOPBIE OHAA00TCS IPU 00CYKJIEHHMH HAa CEMUHApE;

- (QopMmynupoBaHHE CBOEr0 MHEHHS 10 KaXJOMYy BONPOCY M AapTyMEHTUPOBAHHOE €ro
000CHOBaHHUE;

- 3aIMCh BO3HUKIIMX BO BPEMs CAMOCTOSITEIBHON pabOThl ¢ ydeOHMKAMH M HAYYHOU JINTEpaTyphl
BOIIPOCOB, YTOOBI 3aT€M Ha CEMHUHApPE MOJyUYUTh Ha HUX OTBETHI;

- oOpalieHre 3a KOHCYJIbTallel K MperoiaBaTento.

PexoMeHIa1 MK 110 H3YYEHUIO METOAUYECKMX MATEPHAIOB

MeTtoanyeckre MaTepHalbl MO JUCHUIUIMHE TTO3BOJISIIOT CTYACHTY ONTUMAIBLHBIM 00pa3oM opra-
HHU30BAaTh MPOLECC U3YUEHUs TaHHON AMCUUIUIMHBL. MeToandeckre MaTepualsl 0 JUCIUIUIMHE MTPpU3Ba-
HBI TIOMOYb CTYJCHTY MOHATH CIENU(PHUKY H3y4yaeMoro MaTepuaia, a B KOHEYHOM MTOTe — MAaKCUMAaJbHO
MIOJTHO U KaueCTBEHHO €ro OCBOMTH. B mepByro ouepeab CTYAEHT JOJKEH OCO3HATh IpeAHa3HaueHHue Me-
TOJMYECKUX MAaTEPUAIIOB: CTPYKTYPY, LIeNH U 3a7auu. [ 5TOro oH 3HAaKOMUTCS ¢ TIpeamMOyJII0if, OryiaBie-
HUEM METOJMUYECKUX MaTepHalioB, FOBOPs MHAUYE, OCYLIECTRISIET NEPBUYHOE 3HAKOMCTBO ¢ HUM. B pasne-
Jie, MOCBSIIIEHHOM METOAMYECKUM PEKOMEHJIALUSAM 0 U3YUYEHUIO TUCIUIUIMHBI, IPUBOJSATCS COBETHI 110
IUITAHUPOBAHUIO U OpraHU3allMi HEOOXOIUMOTO sl U3y4YEHUS JUCLMIIMHBI BPEMEHH, OIUCAHUE Moclie-
JIOBAaTEJIbHOCTU JEMCTBUM CTyNIEeHTa («CLEHApUH U3yYeHUs JUCLMILIMHBD»), PEKOMEHIAUHU 10 padoTe ¢
JUTEPATypPOH, COBETHI MO MOJArOTOBKE K SK3aMEHY U Pa3bsCHEHHs IO MOBOAY padOThl C TECTOBOW CH-
CTEMOI Kypca M HaJl IOMAITHUMH 33/IaHUsIMH. B 11e710M J1aHHBIE METOIMYECKHEe PEKOMEHIAINN CTIOCO0 -
Hbl O0JIETYNTh U3YUYEHUE CTYAEHTaMM JUCLUIUIMHBI U MIOMOYb YCIELIHO C/1aTh 3K3aMeH. B pasnerne, co-
JieprKallieM y4yeOHO-METOJUUECKHE MaTepuaibl JUCLHUILUIMHBIL, COJAEp’KAaHUE IMPAKTUUYECKUX 3aHSATHH IO
JUCLUIUINHE.

PexomeHaanmu no caMmocTosiTe/IbHOM padoTe CTY1eHTOB
Ha camocrosrensnyto paboty cryaentoB mno jaucuumimHe b1.0.03  «DxoHomeTpuka
(IpOJIBUHYTHIN YPOBEHB)» BBIHOCSATCS CIEAYIONINE TEMBbI:

Ne Tema Bonpocsl, BeiHOcuMbie Ha CPC Ounast | 3acunas
n/n dpopma dopma
1 2 3 4 5
1 | Beenenue B Hcropust BOSHUKHOBEHUS U Pa3BUTHSA 0
SKOHOMETPHUYECKOE skoHOMeTpHKH. [Ipeamer, nenu u 3agaun
MOJIETTUPOBAHUE sKoHOMeTpHKH. HpopmanonHas 6a3a

HSKOHOMETPHUECKHUX UCCIICJOBAHUM.
@daxTopsl pa3BUTUSA IKOHOMETPUKH. Poib
CTaTUCTUKU B (POPMHUPOBAHUU
HSKOHOMETPHUYECKOTO METOA. DTaIlbI
SKOHOMETPHUYECKOTO UCCIICIOBAHMUSL.
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[TapHas nuHenHas IIpocTast 1 MHOKECTBEHHAs PErPECCUSL. P3
perpeccus 1 KOppesius JluneiiHas ¥ HEJMHEHAsE perpeccus.
I'paduueckuii MmeTon mapameTpu3anuu
YpaBHEHUS JIMHEWHOUN perpeccuu, METO
HauMeHbIux kBaaparoB (MHK).
[Tokazarenu kauecTBa [Tokazarenu kauecTBa perpeccum. P3
perpeccuun OneHka CyleCTBEHHOCTH apaMeTPOB
ypaBHEHUS TUHEUHOU PETrPECCUU.
HHTtepBainsl IpOrHo3a 1no JMHEHHOMY
YPABHEHUIO PErPECCHUHU.
Henuneitnbie Mogenu [TapameTpu3zanus ypaBHEHUIN PErPECCHH, P3
perpeccuu u ux HEJIMHEHHBIX OTHOCUTEIIBHO
JTMHeapu3anus HE3aBUCHUMBIX MIEPEMEHHBIX, HO
JIMHENHBIX 110 TapaMeTpaM ypaBHEHUS.
[TapameTpu3zanus ypaBHEHUIN PErPECCHH,
HEJIMHEHHBIX OTHOCUTEIIBHO TapaMETPOB
ypaBHEHHUS. DKOHOMHYECKAas
WHTepHpeTanus KodhduireHTa
anactuaHocTy. Koppensauus s
HeJMHEHOU perpeccuu. CpenHsis
omr0OKa anmpOKCHMAITUH.
JIuneiinas Moaenb Crenudukanus mogenu. Ot6op P3
MHOXECTBEHHOU perpeccd. | (aKTOpPOB MPHU MOCTPOCHUN
Perpeccuonnsie Mogenu ¢ MHOXECTBEHHOM perpeccuu. OUKTUBHbBIE
MEPEMEHHOMN CTPYKTYpPOil MEPEMEHHBIE BO MHOKECTBEHHOM
(buKTHBHBIC IEPEMEHHBIE) | PETPECCHH.
[Ipeanoceuikn MeTona CBoiicTBa OLIEHOK METO]a HAMMEHbIIIUX 0
HaWMEHbIIIUX KBaJpPaTOB KBaJpaToB.
(MHK)
Mopenu nuHenHOM JInnenHble perpecCUOHHBIE MOJIEIIHU C P3
perpeccuu ¢ TreTePOCKEIaCTUYHBIMHU 1
reTepOCKENACTUIHOCTBIO. ABTOKOPPEIUPOBAHHBIMHU OCTATKaAMHU.
ABTOKOppesIus ocTaTkoB. | OO0O0OIIEHHBIN METOT HANMEHBIIIUX
O060011IeHHBIN METOA KBaJ[paTOB.
HAaWMEHBIIINX KBAJAPaTOB
XapaKkTepucTUKU ABTOKOppENALNs yPOBHEH BPEMEHHOTO P3
BPEMEHHBIX PAJIOB, UX psna. BeisiBneHue CTpyKTyphl
uaeHTUuGUKaIS. BpeMEHHOTr 0 psiaa. MonenupoBaHue
MopenupoBanue TEHJICHLIUA BPEMEHHOIO psia.
OJIHOMEPHBIX BPEMEHHBIX MopenupoBaHue CE30HHBIX U
panoB. MonenvupoBanue MUKINYECKUX KoJeOaHui.
HECTallMOHAPHBIX MopenupoBaHue TEHACHIIUU BPEMEHHOTO
BPEMEHHBIX PAJIOB psilia IpU HATMYUU CTPYKTYPHBIX
W3MEHECHUM.
CucTeMbl JIUHEHHBIX [TonsiTue 0 cucTeMax SKOHOMETPUYECKHUX P3 T

OJIHOBPEMEHHBIX YPaBHCHUU

ypaBHenuii. Kimaccudukarnms cucrem
SKOHOMETPHUUYECKUX ypaBHeHUU. Cuctema
JIMHEHHBIX OJHOBPEMEHHBIX YPaBHEHUM.
[IpuBenennas popma Mmozaemnu.
Wnentudukanus CTpyKTYpHOH MOZICIH.
KocBeHHbIi, IByXIIaroBbIA METO/T
HAaVMEHBIINX KBaJPAaTOB.
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HeorpemieMbIM 371eMEHTOM yueOHOIO Ipoliecca SIBISETCS CaMOCTOsTeNbHAs paboTa CTyAEHTa.
[Tpu camocTosTenbHONU paboTe JOCTUTAETCS KOHKPETHOE YCBOCHHE YU4EeOHOTO MaTepuasa, pa3BUBAIOTCS
TEOPETHUUECKHE CIOCOOHOCTH, CTOJIb BAKHBIC JJII COBPEMEHHOHN TMOJTOTOBKH CHEIHAIUCTOB. DOpPMBI
CaMOCTOSITENIbHOM PabOTHI CTY/IEHTOB MO JUCIUIUIMHE: HAMHCaHWE KOHCIEKTOB, MOJATOTOBKA OTBETOB K
BOIIpOCaM, pelIeHre 3aay, uccieaoBareiabckas padboTa.

3amanust A7 CaMOCTOSITENIbHOM pabOThl BKIIOYAIOT B Cce0sl KOMIUIEKC aHATHTUYECKUX 3aJaHUN
BBITIOJTHEHHE, KOTOPBIX, MPE/IOoJIaraeT TIIATEeIhHOE W3YUEeHUE HAYYHOW W Y4EOHOW JIUTEepaTyphl, TEepH-
O/IMYECKUX M3JaHUM, a TAKKE 3aKOHOJATEIbHBIX M HOPMATHUBHBIX JIOKYMEHTOB, MpEJIaraeMbIX B 1.6
«YuebHas TuTeparypa u pecypchl HHPOpMaIMOHHO-TeIEKOMMYHHUKAITMOHHON ceTh "MHTepHeT", yueOHo-
METOIUYECKOe 00eCIeYeHne CaMOCTOSATENbHOM pabOThl 00YYAIOIIUXCS TIO JUCIIUILITHHE.

Pexomengaunu nmo padore ¢ aureparypoit

[Tpu M3yueHun TUCIUILIMHBI 0c000€ BHUMAHUE cleayeT oOpaTUTh Ha JIUTEpaTypHbIE HCTOUYHUKH,
yKa3aHHbIE B CIIMCKE OCHOBHOW M JIOTIOJIHUTENLHON JTUTEpaTyphl. B HUX M3naraiorcss He0OOXOAUMBIE TE€O-
peTHUYecKre CBEJCHMsI, Ha IPUMepax pacCMaTPUBAIOTCS OCHOBHbIE SKOHOMETPUUECKHE METO/IbI, PUBE/Ie-
HbI HEOOXOITUMBIE TEOPETHUECKUE CBECHUS U (POPMYIIBI sl pacyeTa THUIOBBIX 3a/1a4.

Wzyuast marepuan no y4eOHUKY, CIEAYyeT NEpeXOIuTh K CIEIyIOIIEMY BOIPOCY TOJBKO IMOCIe
NoHUMaHuA npeabayiero. Ocoboe BHUMaHUE cileayeT oOpaliaTh Ha Ha3HaYeHWE OCHOBHBIX MaTeMaTH-
yeckux MeTonoB. HeoOxomumo moapoOHO pa3Ouparh NpUMEpbI, KOTOpPbIE MOSCHSIOT TEOPETHUECKHM
MaTepuai, U yMETb CTPOUTHh aHAJOTUYHBIE IMPHUMEPBl CaMOCTOATENbHO. IIpu M3yueHun marepuana 1o
y4eOHHUKY TIOJIE3HO BECTH KOHCIIEKT. Ha moyisgx KOHCIeKTa ciieyeT OTMeuaTh BOIPOCHI, BbIAECICHHbBIE IS
MIOJTyYEHUS] KOHCYJIbTAllUU MIPENOaBaTels.

PexomeHganum no noAroToBKe K 3K3aMeHy

ITpyu moAroTroBke K 3a4eTy, SK3aMEHY BHUMATEIbHO H3Y4YMTE PEKOMEHJOBAHHYIO JIUTEPATypY,
y4eOHBI MaTepHaj MO KOHCIEKTY, pACCMOTPHUTE NMPUMEPHI, BHIIOJIHUTE YIPAXKHEHUS U 3aJlaHUsl; caMo-
CTOSITENIFHO MPOBEAUTE 00pabOTKY JaHHBIX, IPUMEHHUB K HUM MOAXOJSAIINNA IKOHOMETPUYECKHI MEeTO/,
MIPOMHTEPIIPETUPYITE PE3yIbTATHI.

7. YueOHas iuTeparypa u pecypchbl HH(POPMALMOHHO-TEJIEKOMMYHUKAIIMOHHOM ceTu UHTEepHeT

7.1. OcHoBHAas1 IUTEpaTypa

1. EnuceeBa U. 1. DxoHomeTpuKa : yueOHuK ais By3oB / M. W. Enuceesa [u ap.] ; mox penaxiuei
U. W. EnuceeBoii. — Mocksa : MUznarensctBo Opaiit, 2023. — 449 c. — (Bricmiee oOpazoBanme). —
ISBN 978-5-534-00313-0. — Pexxum noctyna: https://urait.ru/bcode/510472

2. Mappnac, A. H. DxoHoMeTpHKa : yueOHHMK U IpakTUKyM Juist By3oB / A. H. Mapnac. — 2-e u3n.,
uctp. u gorn. — M. : U3narensctBo FOpaiit, 2022. — 180 c. — (Bricmiee oOpa3oBanue). — ISBN 978-5-
9916-8164-3. — Pexxum noctyma: https://urait.ru/viewer/ekonometrika-490427#page/2

3. Kpemep, H. I1I. DxoHOMeTpHKa : yUeOHUK U MPAKTUKYM JUIsl akaJeMudyeckoro OakantaBpuara /
H. L. Kpemep, b. A. Ilytko ; mox pen. H. ILI. Kpemepa. — 4-e u3z., ucnp. u non. — M. : M3gaTenscTBO
FOpaiit, 2022. — 308 c. — (Bsicmiee obpazoBanue). — ISBN 978-5-534-08710-9. — Pexxum nmoctyna :
https://urait.ru/viewer/ekonometrika-488678#page/2

7.2. JlonioynHATENbHAS TUTEPATypa

1. bacosckuit JI.LE. Dxonomerpuka: yueOHoe nocodue. — M.: UH®PA-M, 2022.-48 c. — ISBN
978-5-369-01569-8 (PMOP) — ISBN 978-5-16-105038-5 (Mudpa-M, online) — Pexum pocryna:
https://znanium.com/read?id=380060
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2. l'anoukun, B. T. DxoHOMeTpHKa : yUeOHUK M MPaKTUKYM JUIs By3oB / B. T. ['anoukun. — M. :
WznarensctBo FOpaiit, 2022. — 293 ¢. — (Bricmee o6pazoanue). — ISBN 978-5-534-14974-6. —
Pexum noctyna https://urait.ru/viewer/ekonometrika-490094+#page/2

7.2. HopmaTHBHbBIE IPAaBOBbIEe JOKYMEHTHI M HHasl IPpaBoBasi ”HGopManus

7.3. UHTepHET-pecypchl

1. ®enepanbHblii 00pa3oBaTeNbHBIM MOPTAN «DKOHOMHUKA, COIMOJIOTHUS, MEHEeIKMeHT» http://
ecsocman.hse.ru

2. DKOHOMHKA ¥ MaTeMaThudeckue MeTo b1, http://cemi.rssi.ru/emm/

3. http://www.economicsnetwork.ac.uk/links/data_free_(ua sTom caiiTe umeercs OONbIIOE KOTHYE-
CTBO CCHUIOK Ha Pa3lIUYHBIC CAalTHI, COJIEpIKAIINE B CBOOOHOM JIOCTYTIC JTaHHBIE YKOHOMHUYECKOW CTATH -
CTHKH)

4. http://www.census.gov/ipc/www/idb (MexayHaponHas 6a3a JaHHBIX bropo mepenucu Hacene-
Husi CIIA / U.S. Census Bureau -International Data Base (IDB)).

5. http://www.econ.kuleuven.be/gme/data.htm (cTaTuctTudeckue nmaHHbIe, HCTIOI30BAaHHBIC B KHHU-
re: Bepouk M. (2008). [TyreBouTens Mo coBpeMeHHOI s3koHoMeTpuke. M., Hayunas knura)

6. http://economist.mrsu.ru/info/kaf statistic/poleznie_ssilki.html (mmone3nbie cCchUIKM Ha CaWTHI,
Ha KOTOPBIX MPUKIATHON SIKOHOMHUCT MOKET HAUTH TaHHBIC JUIS UCCIICIOBAHUH).

7. http://www.feweb.vu.nl/econometriclinks/slinks/ (Ha sTom caiiTe mMeeTcsi OOJIbIIIOE KOIHYe-
CTBO CCBUIOK Ha Pa3UYHBbIE MHTEPHET-PECYpPChl, MOCBALICHHBIE U3YUYEHUIO, pa3paboTKe U MPUMEHEHHIO
HYKOHOMETPHUYECKUX METOIOB).

8. MarepuanbHO-TeXHUYECKas1 0a3a, UH(pOPMaIMOHHbIE TEXHOJOTHH, POrPAMMHOe o0ecreyeHune
U HH(OPMAIIMOHHBbIE CTIPABOYHbIE CHCTEMbI

MaTepI/IaJII)HO-TGXHI/I‘ICCKOG oOecrieuenne JUCHUINNINHBI BKJIOYACT B ce0s:
» JIeKMOHHbBIE ayTUTOPUH, 000PYIOBAHHBIC BHICOMPOCKIIMOHHBIM 000PYI0BAaHUEM IS TIPE3CHTAIINH,
Cpe/ICTBaMH 3BYKOBOCIIPOM3BEICHHS, SKPAHOM;
» TlomerieHus Ui TPOBEICHUS CEMHUHAPCKUX M MPAKTHYCCKHX 3aHATHI, 000PYJIOBaHHBIC YYeOHOM
MeOeIbIO.
» JlucuyiivHa TOAAepKaHAa COOTBETCTBYIOIIMMHE JIMIIEH3UOHHBIMUA TPOTPAMMHBIMU TIPOTYKTAMH:
Microsoft Windows 7 Prof, Microsoft Office 2010, Kaspersky 8.2, CIIC T'apanrt, CIIC

Koncynbranr.
[IporpammMHbIe cpeacTBa obecreueHus! y4eOHOTo IpoIiecca BKIIOYAIOT:
» Ilporpammbl npeseHtanonHoi rpaguku (MS PowerPoint — m1s NOArOTOBKM ClaliioB |
IpE3eHTALNN);

» Texkcrobie pegaktopbl (MS WORD), MS ECXEL — ajis tabmun, quarpamu.

By3 obecnieunBaeT kaxoro o0yuarouierocsi pabouuM MECTOM B KOMITBIOTEPHOM KJIACCE€ B COOT-
BETCTBUU C 00BEMOM H3yUaeMbIX AUCIHUILUINH, 00eCIIeYBaeT BBIXO/ B ceTh IHTEpHET.

[TomenieHust A1 CaMOCTOSATENBHOW paboOThl 00YUAIOMIMXCS BKIIOYAIOT CIEAYIOUIYI0 OCHAIICH-
HOCTb: CTOJIBI ayJUTOPHBIE, CTYJbs, TOCKH ayJAUTOPHBIC, KOMIBIOTEPHI C MOAKIIOUYEHHEM K JIOKAJIbHOM
CETH MHCTUTYTA (BKJIIOYasi IPaBOBbIE CUCTEMBI) U MIHTEpHET.

Jns w3ydeHuss y4yeOHOM IUCIMIUIMHBI HCHOJB3YIOTCS AaBTOMAaTHU3WPOBAaHHAsg OWOIMOTEUHAS
MH(POPMALIMOHHAS CHCTEMa U DJIEKTPOHHbIE OMOIMOTEYHBIE CHCTEMBI: «YHHUBEPCUTETCKas OMOIMOTEeKa
ONLINE», «DnexkrpoHHO-OnOMHroTeyHast cuctema m3gatenbcerBa JIAHDBY, «3nexkTpoHHO-O0MOIMOTEYHAS
cuctema m3garenbcTBa «tOpaidt», «DnekrpoHHO-OnbmmoTeunas cucrtema [PRbooksy, «HayuHas amek-
TporHas 6nbanorexka eLIBRARY» u ap.

ObecrieunBaeTcs BO3MOXKHOCTh OECHPENATCTBEHHOTO JOCTyNa OO0y4arouIuxcs WHBAJIUIOB B
ayJIMTOPUH, TyaJleTHbIE W ApPyTHUe MOMEIICHUS, a TaKkkKe WX MpeObIBaHUS B YKa3aHHBIX MOMEIICHUSIX
(HanmuMuMe MaHJyCcoB, NOpPYYHEH, pacCHIMPEHHBIX ABEPHBIX NPOEMOB, JUQTOB, MPU OTCYTCTBUU JU(PTOB
ayMTOpUSl  pacrojiaraeTcsi Ha TMepBOM JTake, HaJIM4YUEe CIEHUAIbHBIX Kpecedl U JIpYyrux
IIPUCTIOCOOJIEHUH).
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VY4yeOHble ayIUTOpUU JUI BCEX BHUJIOB KOHTAKTHOW M CaMOCTOATENbHOM pPabOThI, Hay4Has
OubnroTeKa U MHbIE MOMEIIEHUs Il O0y4YeHHsI OCHAILIEHBI CIIEUaNIbHBIM 000pY/I0BaHHEM U Y4EOHBIMU
MECTaMM C TEXHUUECKUMU CPEICTBAMH 00yUYeHHS [T 00y4aroIuXcsi C OrpaHMYEHHBIMH BO3MOXXHOCTSIMU
30POBBS M 00YyHYAIOIINXCS MHBAJINIOB C pa3HBIMU BUAAMH OTPaHUYEHUHN 310POBbSI:

- C HApYUICHUSMH 3PEHUS:

[Tpuntep bpaiins braille embosser everest-dv4

OneKTpoHHBIN py4HOH Buaeoyseneuntens CAHO]]

- C HapyLICHUSIMH CiyXa:

cpeactBa OecnpoBoAHOI nepenaun 3Byka (FM-cuctemsl);

aKyCTHMYECKUH YCUIINTENb U KOJIOHKH;

TUdIodIeIIIIIeephl, PaTUOKIACCHI.

- C HapYyIIEHUSMHU OTIOPHO-/IBUTaTeNIbHOTO amnmnapara:

NEPeABIKHBIC, PpEeryJupyeMble HSProHOMHYECKHE MapThl C HCTOYHUKOM MUTaHUA  JUIs
WH/INBUIYAIbHBIX TEXHHYECKUX CPE/ICTB;

KOMIIbIOTEpHAsi TEXHUKA CO CTIELUAIbHBIM IPOTPaMMHBIM 00€CTIeYeHHUEM;

albTEepHATUBHBIE YCTPOICTBA BBOAA HH(OpMaLNY;

JPYTUX TEXHUUYECKUX CPEICTB INpHeMa-Tepenadn yueOHoi HHpopMalu B AOCTYIHBIX (popmax
JUIS CTYICHTOB C HapyUIEHUSIMH OIIOPHO-JBUTATEIBHOIO arnmapara.

Joctyn k uHMOpMAIMOHHBIM M OubIHorpaguueckuM pecypcaM B ceTd MHTepHeT i Kaxioro
o0yyaronierocsi MHBaJINAa WK 00y4arolerocsi ¢ OrpaHUYeHHBIMU BO3MOKHOCTSIMH 3/I0POBBSI 0OecreueH
NpPEeOCTaBICHUEM eMy He MEHee YeM OJIHOTO Yy4eOHOI0, METOAMYECKOTO MEeYaTHOTO W/MIIN ANIEKTPOHHOTO
U3JIaHKs TI0 aJanTallMOHHOW TUCHUIUIMHE (BKIIOYAsl 3JEKTPOHHBbIE 0a3bl MEPUOIUYECKUX H3/IaHUM), B
dopmax, aganTUPOBAHHBIX K OTPAaHUYEHHSIM UX 30POBbS U BOCIIPUATHUS HH(DOPMAIIH:

Jns oOyuaromuxcsi ¢ HapyIeHUsIMU 3pEHHUS:

e B 1ieyaTHON (hopMe yBEIMUYEHHBIM HIPUPTOM;

® B (hopmMe ANIEKTPOHHOTO TOKYMEHTA;

B opme aynmodaiina;
e B nieyatHoi (opme mpudTom bpaitns.

Jlns oOyuaronuxcsi ¢ HapyIeHUsIMH CITyXa:
B Ie4aTHoU opme;

¢ B (hopmMe AIIEKTPOHHOTO IOKYMEHTA;

B (hopme ayauodaiina.

Jnist o0y4aronuxcsi ¢ HapyIIeHUsIMU OMOPHO-IBUTaTEILHOTO arapara:
B reyaTHou (opme;

¢ B (hopMe AIIEKTPOHHOTO IOKYMEHTA;

B opme aynmodaiina.

ConepkaHue aJanTallMOHHOW JUCHUIUIMHBI pa3MEIIEHO Ha caiite uHGOPMAITIOHHO-
KOMMYyHUKaIMoHHO# cetn MuTepHet: Cebuika: http://vigr.ranepa.ru/sveden/education/ ...

WudopmanmonHslie cpeacTBa 00ydeHusl, aJalTHPOBAHHBIE K OTPAHUYECHUSAM 3J0POBBS 00YYarOIIHNX-
csi:

SJICKTPOHHBIC y‘IC6HI/IKI/I, yLIC6HBIe (I)I/IJII:MBI M0 TEMATHUKEC AWCHUILUIMHBI, IMPE3CHTAIWNU, MHTCPAKTUB -
Hble y4eOHbIE U HarJIsgHbIe MOCOOUS, TEXHUYECKUE CPEICTBA MpeAbsABICHUS MH(OpMauu (MyJIbTUMEINN -
HBII KOMIUIEKC) U KOHTPOJIS 3HAHHUH (TECTOBBIC CUCTEMBI).

3BbC «Aiibyke», MapopManmonHo-nipaBoBbie 0a3bl JaHHBIX («KoHcympTanT [lnrocy, «["apanTy).

MynbTUMEAUIHBIN KOMILIEKC B IEKIIMOHHOMN ayAUTOPHUH.
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IIpuioxenne 1.
denepajibHOE TOCYAAPCTBEHHOE 0I05KeTHOE 00pa3oBaTe/bHOe
yupexkaeHue BbICIIero o0pa3oBaHus
«POCCHUMCKAS AKAJIEMUSI HAPOJTHOT'O XO3SIMCTBA U
T'OCYJAPCTBEHHOM CJIYKBbI ITPU MMPE3UJIEHTE POCCUMCKOMN ®EJEPAIININ»

Bounrorpaackuii uHCTUTYT yripaBinenus — punuan PAHXul'C
DKOHOMHUYECKUH (PaKyIbTeT
Kadenpa nadopMaIiioHHBIX CUCTEM U MaTEMAaTUYECKOTO MOJCITUPOBAHUS
YTBEPX/IEHA
Y4EHBIM COBETOM
Bonarorpaackoro MHCTUTYTa yIpaBJIeHUS —

¢wimana PAHXul'C
[Tpotokon Ne2 ot 15.09.2022 r.

IMPOI'PAMMA MAT'NCTPATYPBI

Yuer, anaju3, ayauT

(HaumenoB8aHue 0OPA308aMENbHOU NPOSPAMMDbL)

®OH/IbI OLIEHOYHBIX CPEJICTB NPOMEKYTOUYHOM ATTECTALIMM O
JTUCLUTIJIMHE

b1.0.03 «JxoHOMeTpUKA (MPOABUHYTHIH YPOBEHbD))»

(K00 U HauMeHOo8aHUe OUCYUNIUHBL)

38.04.01 DxonomMuka

(K00, HaumeHoBaHue HanPagiIeHus NOO2OMOBKU /CeYUdIbHOCIU)

3aouHas

(¢popma (ghopmui) 06yuenus)

I'og mabGopa — 2023 r.
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Bomnrorpan, 2022 1.

DoHABI OLIEHOYHBIX Cpeacrs l'lpOMe)KYTO'-[H()ﬁ aTTeCTAllMU IO JUCHUIIJIMHE «3KOHOMeTpI/IKa»

HTorosplii TeCT N0 TUCUMUILIMHE K IKOHOMETPUKA»

1. Mcnonb3oBaHue B dKOHOMETPUYECKOM MOJEIMPOBAHMM IAPHOM PETPECCHH BMECTO MHOXKE-
CTBEHHOM SBIISICTCS OIMOKOM:

1) BeIOOpKH 2) u3MepeHus 3) nuHeapu3auu 4) cneunukanun

2. Ilpn mocTpoeHUM MOJAEIN MHOYKECTBEHHOM PErpecCHM METOJIOM IOIIArOBOTO BKJIIOUEHUS I€-
PEMEHHBIX Ha IIEPBOM ITAIle PACCMATPUBAETCSI MOJEIB C:

1) onHOI OOBsICHAIOLIEH NMEPEMEHHOM, KOTOpasi UMEeT ¢ 3aBHCUMON MEepeMEHHOW HauOOJbIIUI
KO3 PHUIIMEHT KOPPENAIUH

2) HECKOJbKUMU OOBSCHSIOUIMMH IMEPEMEHHBIMH, KOTOpPhIE MMEIOT C 3aBHCHUMOM NepeMEeHHON
KO3 PHUITUEHTHI KOPPEISIIIMK TI0 MOyt Oostbie 0,5

3) onHOW OOBSACHSIOMIEH NMEpeMEHHON, KOTOpas MMEeT ¢ 3aBHCUMON MEepeMEHHONW HauMEHbIIHUH
KO3 PHUIMEHT KOPPENSAIUH

4) MOJIHBIM MepevYHeM OOBSCHSIONIUX ITEPEMEHHBIX

3. PUKTUBHBIEC IEPEMEHHBIEC 3aMEHSIIOT ...

1) nporHo3upyembie 3HaUeHUs 2) caydaiHble OIIUOKH

3) KOJINYECTBEHHBIE IaHHbIE 4) KaU€CTBEHHBIE IEPEMEHHbIE

4. B nuHeitHOM ypaBHEHUU NApHOM perpeccuu y = a + bx + € NepeMeHHbIMU HE SBJISIOTCS:

)y x 2)a, b 3)b,x 4)a, b, x

#
¥ 5= Zl (J’:; — ¥ )2
i=

5. Ilycts ¥ ! — (hakTMYECKHME 3HAYECHMUS, Ji_ pacueTHble 3Ha4YeHus, , TOr/1a CH-
CTeEMa HOPMAJIbHBIX YPaBHEHUI MOIy4YaeTcs U3 yCIOBUS:

1) paBeHcTBa 3HaUEHUS QYHKIUH S HYJIIO 2)MUHUMH3ALUN QYHKIUH S

3) paBeHcTBa 3HaYEHUS QYHKIMH S €IUHULE 4) MakcuMM3aH QYHKIUU S

6. Eciu mpeanochlIku MeTo/1a HAUMEHbBINX KBaJIpaToOB HAapyIIEHBI, TO:

1) olileHKH MapaMeTpoB MOTYT He 001agaTh CBOHCTBaMHU 3((HEKTUBHOCTH, COCTOSTEILHOCTH U HE-
CMEILEHHOCTH

2) KO3 GUIUEHT PErpecCcuH SIBJISIETCS HECYIECTBEHHBIM

3) k03¢ UIMEHT KOPPETSALMHU SBISIETCS HECYILIECTBEHHBIM

4)nony4eHHOE ypaBHEHUE CTaTUCTUUECKH HE3HAUYUMO

7. Ilpy npUMEHEHNN METOJla HAUMEHBIINX KBaJIpaTOB CBOMCTBaMHU 3(()EKTUBHOCTH, COCTOSTEIb-
HOCTH U HECMELIEHHOCTHU O0JIaZ]at0T OLIEHKU:

1) cyyaiiHO# BETUYHHBI 2) mapameTpoB

3) 3aBUCUMOI IEpEeMEHHOU 4) He3aBUCUMOM MePEMEHHOMN
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8. O606mennsit MHK nmpumensiercs B ciryuae:
1) HaMUUs B OCTaTKaxX reTepOCKEJaCTUIHOCTH WIIM aBTOKOPPEIISIIIH
2) HaM4Ms B MOZETH (PUKTUBHBIX TIEPEMEHHBIX
3) HaNMWYHs B MOJIENIA MYJIbTUKOJTTHHEAPHOCTH
4) Hanu4us B MOJIENTM HE3HAYMMBIX OLIEHOK
9. Ilo ypaBHeHHUIO perpeccuu y = f(x) +¢& paccuuTaHO 3HauYeHHE KOI(DPUIMEHTa KOpPENSIHH,
KOTOPOE XapaKTEePU3yeT TECHOTY CBS3U MEKIY:
Dywue 2)yux 3 yufix) 4)yxue
10. Onpenenenre TUCTIEPCHH HAa OJHY CTENEHb CBOOOIBI MPHUBOJIUT OOIIYI0, OOBICHEHHYIO U
OCTaTOYHYIO AUCIIEPCHH K:
1) onHOM pa3MepHOCTH 2) cpaBHUMOMY BUAY
3) 6e3pazMepHOMY BUTY 4) TaOIUYHOMY BHUILY
11. Ecnu ko3 puireHT perpeccuu sSBIsSeTCs] HECYIECTBEHHBIM, TO €ro 3HaueHue MPUpPaBHUBAECT-
csl K:
1) K TaGIMYHOMY 3HAYEHHUIO M COOTBETCTBYIOIMINI (PaKTOP HE BKIIOYAETCS B MOJIEINb
2) HyJIIO U COOTBETCTBYIOLIUI (PaKTOp HE BKIIOYAETCS B MOJEIb
3) K eAMHHULIE U HE BIIMSET Ha pe3ysbTar
4) K HyJIIO ¥ COOTBETCTBYIOIINI (DaKTOp BKIIOYAETCS B MOJIETh
12. Wcnonp30BaHNe MOJIMHOMA BTOPOTO MOpPs/Ka B KaYECTBE PErPECCHOHHON 3aBUCHUMOCTH IS
0JIHO(aKTOPHOM MOJeNn O0YCIIOBIIEHO ...
1) oTcyTCTBHEM TEHICHIIMU
2) U3MeHEHUEM HampaBIeHUs CBSI3U PE3YIbTUPYIOUIETO U (PAaKTOPHOTO MPU3HAKOB
3)HEOAHOPOTHOCTHIO BEIOOPKHU
4) HanMuueM Cily4ailHbIX KoneOaHui
13. JIluneapusanusi 3KCOHEHIIMAIBbHON 3aBUCUMOCTH OCHOBaHa Ha:
1) uaTerprpoBaHNM (PYHKIIMH IO ITapaMeTpaM
2) nupdepenuupoBanny (HyHKIMK IO TapaMeTpam
3) pa3noxeHnu GYHKIUHU B P
4) morapu(MHUPOBaHUH U 3aMEHE TTPEOOPa30BAHHON NIEPEMEHHOM
14. KoMmnoHeHTa BPEMEHHOTO psia, OTPAXKAIoasi MOBTOPSIEMOCTh YIKOHOMUYECKHUX MPOLIECCOB B
Te4YeHHUe He OYCHb JJIUTEIHHOTO Neproa (roaa, KBapraia, Mecaua 1 T.1.), Ha3bIBaeTCs:
1) ciny4aiiHO! KOMIIOHEHTON 2) TpeHaI0M
3) NUKINYECKONW KOMITOHEHTOM 4) ce30HHOM KOMIIOHEHTON
15. O6nacth 3HaUEHUI aBTOKOPPEIAIHMOHHON (PYHKIIMU MIPEACTaBISET COO0H MPOMEXKYTOK:

D [-1,0] 2) [-L1] 3) LD 4) [0,1]
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16. JleBas yacTh cucTEMBI B3aMMO3aBUCUMBIX YPABHEHHUH ITPEICTABICHA BEKTOPOM:

1) 3aBUCHMBIX HE3aBUCUMBIX [1E€PEMEHHBIX 2) 3aBHCHMBIX [TEPEMEHHBIX

3) HE3aBUCUMBIX IEPEMEHHBIX 4) 3aBUCHMBIX MIEPEMEHHBIX U CTyYallHbIX BETNYHH

17. Ins oueHkH Ko3(h(UIMEHTOB CTPYKTYPHOH (hOpMBI MOAETM HE MPUMEHSIOT METOA
HauMEHBILINX KBAJpaToOB

1) xocBeHHBIN 2) Tpex1IaroBbli 3) oOBIuHBIH 4) nByX1I1aroBbIi

18. Ecniu BbIOOpKA OTpakaeT OCHOBHBIE XapaKTEPUCTUKH I'€HEPATbHOM COBOKYTHOCTH, TO OHA Ha-

3BIBAETCS:
1) CTaTUCTUYECKOU
2) AMITUPHUYECKON
3) penpe3eHTaTUBHOU
4) reHEepaTbHOM

19. Onenka O* mapamerpa ©, y10BIETBOPSIONIAS HAYAIBHOMY yCIIOBUIO M(O*)=0, sBnsercs:

1) 3 PEeKTUBHOM
2) HECMEILEHHOU
3) COCTOSATEILHON
4) aIeKBaTHOU

20. IIpu mpoBepKe CTAaTUCTHYECKOM TMIIOTE3bI OIMOKa IIEPBOTO poja ITO:

1) IIpunsiTHE B NEHCTBUTEIBLHOCTH HEBEPHOU HYJIEBOM THIIOTE3bI;

2) OTBepKEHUE B IEUCTBUTEIBHOCTH TPABUJIBHOM HYJIEBOM TMIIOTE3HI;
3) IIpuHsTHE B NEUCTBUTEIBHOCTH MPABUIIBHON HYJIEBOW TMIIOTE3bI;

4) OTBeprkeHne B AEUCTBUTEIBHOCTH HEMPABUIILHON HYJIEBOM TMIIOTE3bI;

21. 3amaueit KOPPEIALMOHHOTO aHATN3a SIBJISICTCS:

1) HIOCTPOEHHE YPABHEHHS CBSI3M MEX/Y TIEPEMEHHBIMU;

2) NPOTHO3UPOBAaHUE OYAYIINX 3HAUCHUH pe3yIbTaTHBHOTO (aKTOpa;
3) OLIEHKA TECHOTHI CBSA3HM MEXIy (hakTopamu;

4) OLIEHKA CJTy4allHOM KOMITOHEHTHI.

22. [Ipumepamu ypaBHEHUH PETPECCUU, HETMHEHHBIX OTHOCUTEIEHO OOBSICHSIONINX TIEPEMEHHBIX,
HO JTUHEHHBIX 10 OLIEHUBAEMBIM MapaMeTpam, SIBISIFOTCS:

1) y=ab's,y=ax’s

2) y=a+bix+ey=a+bx+cox’te

3) y=a+bx+cx’+e,y=abe

4) y=ax"e,y=a+b/x+e

23. Ilpu npsiMoii CBSI3U ¢ yBEIMYECHHEM (PaKTOPHOTO MPU3HAKA PE3YIbTATUBHBIN MPU3HAK:

1) YMeHb1IaeTcs
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2)
3)
4)

Ocraercs 0e3 U3MEHEHUA
VBenunuuBaetTcs

Komnebnercs

24. Ilpu oOpaTHO# CBSI3U ¢ yBeNWYeHHEM (DaKTOPHOTO MpHU3HAKa pPe3yIbTaTUBHBIN MPU3HAK:

1)
2)
3)
4)

YMeHb11aeTcy
Ocraetcs 0e3 U3MEHEHUS
VBeaunuuBaeTcsa

Konebnercs

25. Ilyctb kodddurment nerepmunanuu paseH 0,982. Torna ypaBHEHHEM perpeccHu OOBICHSIET-

Cia
1))
2)
3)
4)

JUCIIEPCUM PE3YJIbTATUBHOIO MPU3HAKA:
0,018%

1,8%

98,2%

0,982%

26. @akTOpBI, ONUCHIBAKOIINE TPEHIOBYIO0 KOMIIOHEHTY BPEMEHHOTO PsI/Ia, XapaKTEPHU3YOTCS:

1)
2)

HepI/IO,I[I/I‘{eCKI/IM BOSHeﬁCTBHeM Ha BCIIMYMHY SKOHOMHUYCCKOTI'O ITIOKA3aTCJIA

B03MOXXHOCTBIO pacucTa 3HaYCHUS KOMIIOHCHTBI C IIOMOIIBIO aHAJIUTHUYECKOM (byHKI_II/II/I oT

BPEMCHH, JOJITOBPEMCHHBIM BOSIIGfICTBHGM Ha DKOHOMHUYCCKHUN ITOKa3aTelb

3)
4)

HenonroBpemMeHHbIM BO3JIEHCTBUEM HA SKOHOMUYECKUH MTOKA3aTelb

CrnyyaliHbIM BO3JICHCTBHEM HA YPOBEHb BPEMEHHOTO psijia

27. TloctpoeHne (YHKLIMHU, XapaKTepU3YIOIIEH 3aBHCUMOCTh YPOBHEH psijila OT BpEMEHH, WU

TpeH1a — 3TO:
1)
2)
3)
4)

MertoJ cKoJb3411Iel cpeiHe
AHaTMTHYECKOE BEIPABHUBAHHE
Meroa yKpynHEHUs1 UHTEPBAJIOB

Pacuer uHIEKca ce30HHOCTH

28. I'unoTe3a 0 MyJIbTUIUIMKATUBHON CTPYKTYPHOM cxeme B3auMozeicTBus (HakTopoB, Gopmupy-

IOIMKUX YPOBHU BPpEMCHHOI'O pAdad, O3HAYACT:

1)
2)
3)
4)

Ce30HHasi KOMIIOHEHTA = yPOBEHb BPEMEHHOTO psAJia X TPEHJ X CllydailHasi KOMIIOHEHTa
CrnyualiHas KOMIIOHEHTa = TPEH/ X CE30HHBIN (PAKTOP X ypOBEHb BPEMEHHOTI'O psijia
YpoBeHb BPEMEHHOT'O Psijia = TPEHJ] X CE30HHBIN (akTop x ciiydyaiiHas KOMIOHEHTa

Tpenna = ypoBeHb BPEMEHHOT'O psjia X CE30HHBIN (pakTop x ciyyaifHas KOMIIOHEHTa

29. K ouileHKaM reHepaibHONW COBOKYITHOCTH MPEABSABISIOTCS CIEIyIOINe TPeOOBaHUS:

1)
2)

OreHKa J0HKHA OBITH COCTOSATEIBLHOM, 3pToInYHON B 3(PPEKTUBHOM;

OI.[GHKa JOJDKHa OBITH COCTO}ITGHBHOI‘/JI, CTaHHOHapHOﬁ H 2pr OIUIHOM )
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3) OreHka JOKHA OBITH COCTOATENBHON, 3PPEKTUBHOMN U HECMEIICHHO;
4) Orenka JoKHA OBITh HECMEIICHHOW, CTAMOHAPHOMN U A PEKTHBHOI.

30. I'padukoM TUCKPETHOTO BApUAIIMOHHOTO Psia paclpeaesICHUs! sIBISETCS:

1) ['ucrorpamma

2) Kpyrosas nuarpamMma

3) CronbukoBas AuarpaMma
4) ITonuron

31. Toueunas oLEeHKa HEM3BECTHOIO IMapaMeTpa reHepanbHOM coBOKymHoOcTH ®=12. Torma ero
MHTEpBaJIbHAs OLIEHKA MOXKET UMETh BUL:

1) (11,45 12);

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

3) (12; 12,6);

4) (11,45 12,2)

32. Kakoil kpuTepuii IpUMEHAETCS NPU MPOBEPKE TMIIOTE3bI O HOPMAJIBHOM 3aKOHE paclpesee-

HUS TEHEPAIBHON COBOKYITHOCTH:

1) Kkputepuil Ouiepa;

2) kputepuii Xu kBagpat [lupcona;
3) kputepuii CTbIO/IEHTa;

4) kputepuii CrinpmeHa;

33. B pe3ynbTaTe mpoBeaeHUS PETPECCHOHHOTO aHAIHM3a TOJIYYaroT (PYHKIIUIO, OTTMCHIBAIOIIYIO:

1) COOTHOIIICHUE TTOKa3aTeen
2) CTPYKTYpY IOKa3arenen

3) B3aUMOCBSI3b TTOKa3aTenen
4) TEMIIBI POCTa MTOKa3aTesnen

34. ITomy4eno ypaBHeHue perpeccuu y = 36,5 — 1,04x. [Tapametp b = -1,04 moka3siBaeT, 4To:

1) CBs3p MeX 1y IpU3HAKAMU psAMas, ¢ yBEJIIMUEHUEM NIPU3HAKa X Ha | el1. IpU3HaK y yBEJIU-
ypuBaeTcs Ha 1,04.

2) CBs3p Mexay npu3HakKamMu oOpaTHas, ¢ yBeIMYEHHEM NpH3HaKa x Ha | eln. mpu3HaK y
yMeHbIaeTcsa Ha 1,04.

3) C yBenuueHueM npusHaka x Ha | ef. mpu3HaKk y yBeanuuBaeTcs Ha 36,5

4) C yBenuueHueM MpU3Haka x Ha 1 eJ1. mpu3HaK y ymeHblnaetcs Ha 36,5

35. Kakoro pesynbrata HE MOXET OBITh NMPH HAXO0XKJICHUU JOBEPUTEIBHOIO HMHTEpBaia js
koa(ddurmenTa perpeccuu b?

1) 0,15<b<1,15

2) -1,15<b0< 1,15
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3) 131,15<bh<132,15

4) 1,5<b<25

36. YkaxxkuTe CrpaBeAUBbIC YTBEPXKIECHHS MO MOBOAY KO3 PHIIMEHTa aBTOKOPPEISAIMHA YPOBHEH
BPEMEHHOTI'O psijia:

1) He moxer ObiTh MeHblIe 0; paBeH K03(pPHUIIMEHTY TUHEHHOW KOPPETSIIUI MEXy Tocie-
JIOBAaTEIbHBIMU YPOBHSIMU UCXOJHOTO psjia

2) PaBen ko3 uunenty nuHeHHON KOppensiuul MeXIy Mocae10BaTelbHbBIMU YPOBHSAMH UC-

XOOHOTO pAda; XapaKTECpU3yeT TCCHOTY JIMHEMHON CBS3U MCKAY YPOBHIAMU psla

3) He mosxer ObiTh MeHbIIe (; XxapakTepu3yeT TECHOTY JMHEHHOM CBSI3U MEXYy YPOBHSIMU
psana

4) Onpenenser BUJ BpEMEHHON MO

37. ABTOKOppesIHOHHAs (YHKIUS BPEMEHHOTO psiia — 3TO:

1) KOPPEJALMOHHAS 3aBUCUMOCTh MEXY MOCJIeI0BATEIbHBIMU YPOBHAMH BPEMEHHOTO psijia

2) MOCJIETIOBATEILHOCTh KOI(PPHUITMEHTOB aBTOKOPPEISIIIUN YPOBHEH MEPBOTO, BTOPOTO U T.I.
MOPSTIKOB

3) YHCIIO TIEPUOJIOB, 10 KOTOPHIM PACCYUTHIBACTCS KOIPPHUIIMEHT aBTOKOPPEISAIIUN

4) rpadvK 3aBUCHMOCTH 3HAUCHUH aBTOKOPPEISIIMOHHONW (HYHKIIUH BPEMEHHOTO Psijia OT Be-

JUYUHBI JIara.

38. KommoHeHTa BpeMEHHOT0 psija, OTpaXkarolias MOBTOPSIEMOCTh YIKOHOMUYECKHX MPOIIECCOB B
TE€YCHHE HE OUYEHB ATUTEIHLHOTO Mepuoja (rojaa, KBapTaia, Mecsia U T.1.), Ha3bIBaeTCs:

1) Crny4aifHOM KOMITOHEHTOM

2) Tpennom

3) [ukIn4eckoil KOMITIOHEHTOU

4) Ce30HHOM KOMITOHEHTOU

39. CTaTUCTUYECKON TUIIOTE301 HA3BIBAIOT:

1) [IpenmonokeHrne OTHOCUTEIBHO MapaMeTPOB U BUAA 3aKOHA paclpeiesieHus] TeHepaaIbHOM
COBOKYITHOCTH;

2) [IpenmonokeHne OTHOCUTENHHO 00beMa TeHepaIbHON COBOKYITHOCTH;

3) [IpenmonoxxeHne OTHOCUTENBHO NTapaMeTPOB M BU/Ia 3aKOHA PACIIPEIETICHUS BEIOOPKH;

4) [IpeamnonoxkeHre OTHOCUTEIBHO 00beMa BBIOOPOYHOM COBOKYITHOCTH;

40. HyneBas runote3a umeeT Bua Ho: a = 2, BeiOepuTe HEBepHO CHOPMYITHPOBAHHYIO albTepHA-

TUBHYIO I'MIIOTC3Y:

)  Hpa<l
2) H1:a>2
3)  Hia<2
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4) H1:a¢2

41. BennunHa, XapakTepu3ylolas pa30opoc 3HaueHHUH CITy4aifHOW BEJIMYMHBI BOKPYT €€ CPeIHEro:

1) Mona

2) MeIuaHa;

3) CTaHJIapTHOE OTKIOHEHHUE;
4) acUMMeTpus

42. Ecnu mis nuHelHoi Moaenu uMmeet mecto 7 > 0. Toraa...

1) MIEPEMEHHBIE X U ) TIOJOXKHUTEIbHBI,

2) P BO3pACTaHUU MMEPEMEHHOMN X 3HAUEHUS Y OCTAIOTCS MOJI0KUTEIHHBIMU;
3) [IPY BO3PACTAHUU MEPEMEHHOM X B CPETHEM BO3PACTAET Y

4) IIEPEMEHHBIE X U } COXPAHAIOT OJIMH 3HAK;

43. K BumaMm MoJiesied 1o TUIIaM 3aBUCUMOCTH OTHOCSITCS MOJECIIH:

1) [IpocTast 1 MHOKECTBEHHASI PErPECCHsI

2) CucreM PKOHOMETPUUYECKUX YPaBHEHUI,

3) BpemeHnHbIX psoB

4) Henuneitnoit perpeccuu, JInnelHoW perpeccuu

44. Hanbonee TecHYIO CBsI3b IMOKa3bIBaeT KO3(PPULIHMEHT KOppensIuu:

1) -0,982

2) 0,982

3) -0,991

4) 0,871

45. Kakoli kpuTepuil IpUMEHSETCS IIPU OLIEHKE KaueCTBa PErPECCHOHHON MOJIEH B LIETIOM:
1) Kpurepuil Ouiiepa

2) kputepuii CThIOJICHTA;

3) kpurepuii [Iupcona;

4) kputepuii CriupmeHa;

46. YcTaHOBHTE COOTBETCTBHME MEXIY Ha3BaHHEM Mojenu «MHoOrodakTopHas» W BHIOM €€
YPaBHEHMSL:

1) y=a+bx+cex*+dx’+e

2) v=a+bxitcx;+dxste

3) y=a+blx+e

4) y=a+bx+eg

47. IlpuMepoM HETMHEWHOTO YpaBHEHUS PErPECCUU He SIBISETCS] ypaBHEHHE BUJIA!

1) y=ax’+eg

2) y=a+bx+bx*+¢

39



3) y=a+tbx+e
4) y=a+b(l/x)+¢
48. KoaddunueHT neTepMUHAIAN MOXKET IPUHUMATh 3HAYCHUSI:

1 [-1:1];

2) -L;1);

3) (0;1);

4) [0;1].

49. KoppenorpamMMmoii Ha3bIBatoOT:

1) MOCIIEI0BATEIFHOCTh KOA(h(DUIIMEHTOB aBTOKOPPEIISAIINY YPOBHEH MEPBOTO, BTOPOTO U T.J.
TIOPSTTKOB

2) YHCIIO TIEPUOJIOB, TIO KOTOPBIM PacCYMTHIBAcTCs KO3(DPHUIIMEHT aBTOKOPPEIIAIIUT

3) rpaduk 3aBUCMMOCTH 3HAYCHUN aBTOKOPPEISAIMOHHON (PYHKIIMKM BPEMEHHOTO psifia OT Be-

JUYMHBI Jlara
4) KOPPEJSLMOHHYIO 3aBUCHUMOCTDh MEXY ITOCJIEI0BATEIbHBIMU YPOBHAMH BPEMEHHOTO psiJia
50. Ecnu 5KOHOMHYECKHE YTBEPKIEHUS OTPAKAIOT JUHAMHUYECKYIO B3aHMOCBS3b BKJIFOUYEHHBIX B

MOZCIIb NICPEMCHHBIX, TO 3HAUYCHUA TAKUX IICPCMCHHBIX HA3BIBAIOT.

1) MPOCTPAHCTBEHHBIMU TaHHBIMY,
2) BPEMEHHBIMHU PSAIAMU;

3) CTaTUCTUYECKUMU JaHHBIMU;

4) KOppEIUPOBAaHHBIMU JTAHHBIMU.

OTBeTbI HA BONIPOCHI 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

Bonpocui k 3auemy no oucyuniune «IKoHomempura»
1. Onpenenenue skoHOMETpUKH. OCHOBHBIE Tallbl YIKOHOMETPUUYECKOTO HCCIIEA0BaHUS.
2. lenu 1 3a7au SKOHOMETPUUECKOTO MOJICTIUPOBAHUS (Ha IPUMEpE).
3. OnpeneneHre 3KOHOMETPUUYECKON MOJENH. THUIIbI TEPEMEHHBIX B 9KOHOMETPUYECKUX MOJEIISIX.
OCHOBHBIE THITHI BEIOOPOYHBIX JAaHHBIX.

4. OnpeneneHue skoHoMeTpuueckoit Mosenu. Kiaccudukanus s5KOHOMETPUUECKUX MOJIEIIEH.
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5. BeiOop BHJa MaTeMaTH4eCKON (PYHKIIUH.

6. CiiydaliHbple BEJIMUMHBI U UX YUCIIOBBIE XapaKTEPUCTUKU: MAaTEMaTUYECKOE OXKHUIaHUE, JUCTIEep-
cusl, cpefiHee KBaIpaTHueCKOe OTKIIOHEHHUE.

7. Beibopounas cpenusis. Berbopounas nucnepcus (Bapuanusi). CtaHaapTHOe oTKIOHeHHe. Bei0o-
pounas koBapuanust. Koopduuuent nuneitnoit koppensaiuu. Koaddunuent ngerepmunaum.

8. Bribopounas cpeanss. CBoiicTBa BEBIOOPOUYHOM cpeHei.

9. Beibopounas nucnepcus (Bapuauus). CBoiicTBa nucnepcuu (Bapualum).

10. Berbopounast koBapuaiusi. CBoicTBa BRLIOOPOYHOM KOBapHAIUH.

11. JIuneinsiit kod¢ppunueHT xoppensunu. CBoHCTBa JHMHEHHOrO K03(duimeHTa KOppemsaIuH.
Tunel koppensauui.

12. OcHOBHBIE IPUYMHBI CYIIECTBOBAHUS CIIyYaHOTO YJICHA.

13. Perpeccus mo MeToay HaMMEHbIINX KBaJpaToB (0OIIME 3aMeUaHus).

14. BeiBoA BBIpa)KE€HH /17151 HapaMeTpoB @, b TMHEHHON MapHOil perpeccuu Mo MeToy HauMeHb-
IIMX KBaJpaToB.

15. MaTepnperanyst IMHEWHOTO YPaBHEHUS PETPECCU.

16. OreHka 3HAYMMOCTH TapaMETPOB JIMHEMHOW PErpecCHH M KOPPEISAIUU: JTMHEHHBIN Kodhdu-
IIUEHT KOPPeNsuH, KOdPPHUIHUEHT AeTepMUHALINY, CpeHni Ko3dduuument snactuuHoctd. CBsA3b ¢ ma-
pameTpom perpeccut b.

17. t-xputepuii CThIOJIEHTA OLIEHKU CYIIIECTBEHHOCTH NTapaMeTPOB JIMHEHHON PErpeccuu 1 Koppe-
JSALUH.

18. Ananu3 qucnepcuil 17 OLIEHKH CTENEHHN 3HAYMMOCTH YPaBHEHHUs TMHEWMHON perpeccuu.

19. CranmapTtHas omuoka, aktuueckoe 3HaueHue t-kpurepust CTbIOJICHTa, JOBEPUTEIBHBIA UH-
TepBall /Ui KoddduLmeHTa JIMHeHHON perpeccuu b.

20. CrangapTHas ommuoOKa, (pakTudeckoe 3HaueHHue t-kputepust CTbIOJIEHTa, JOBEPUTEIIbHBIA HH-
TepBaj U1t cBOOOIHOTO KO3 PHIIMEeHTa TMHEHHON perpeccuu a.

21. CranppmaptHas ommOKka, (aktudeckoe 3HaueHue t-kpurepus CThIoJeHTa ISl KO3 PUIMeHTa
JIMHEHHON KOPPEISLHUN.

22. InTepBaibHbIA U TOYEYHBIN TPOTHO3BI HA OCHOBE JIMHEHHOTO YPABHEHHUS PETPECCUU.

23. CpenHsis OTHOCUTEINIbHAS OIIMOKA anmpOKCUMAIIHH.

Bonpocwt k sx3ameny no oucyuniune « IKOHOMEMPUKa»

1. Onpenenennie 3k0HOMETpUKH. OCHOBHBIE ATAIlbl 3KOHOMETPUYECKOTO UCCIIETOBAHMS.

2. llenu 1 3aja4u 5KOHOMETPUYECKOT'O MOJIETUPOBaHUs (Ha IIpUMepe).

3. OnpeneneHne SKOHOMETPUUECKON MOIEIH. TUIIBI MEPEMEHHBIX B IKOHOMETPUUYECKUX MOJEIIAX.
OCHOBHBIE TUIIBI BHIOOPOYHBIX JTAHHBIX.

4. Onpenenenue s3KoHOMeTpuueckor Mozaenu. Kiraccudukarusi 53KOHOMETPUIECKUX MOJIETIEH.
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5. BeiOop BHJa MaTeMaTH4eCKON (PYHKIIUH.

6. CiiydaliHbple BEJIMUMHBI U UX YUCIIOBBIE XapaKTEPUCTUKU: MAaTEMaTUYECKOE OXKHUIaHUE, JUCTIEep-
cusl, cpefiHee KBaIpaTHueCKOe OTKIIOHEHHUE.

7. Beibopounas cpenusis. Berbopounas nucnepcus (Bapuanusi). CtaHaapTHOe oTKIOHeHHe. Bei0o-
pounas koBapuanust. Koopduuuent nuneitnoit koppensaiuu. Koaddunuent ngerepmunaum.

8. Bribopounas cpeanss. CBoiicTBa BEBIOOPOUYHOM cpeHei.

9. Beibopounas nucnepcus (Bapuauus). CBoiicTBa nucnepcuu (Bapualum).

10. Berbopounast koBapuaiusi. CBoicTBa BRLIOOPOYHOM KOBapHAIUH.

11. JIuneinsiit kod¢ppunueHT xoppensunu. CBoHCTBa JHMHEHHOrO K03(duimeHTa KOppemsaIuH.
Tunel koppensauui.

12. OcHOBHBIE IPUYMHBI CYIIECTBOBAHUS CIIyYaHOTO YJICHA.

13. Perpeccus mo MeToay HaMMEHbIINX KBaJpaToB (0OIIME 3aMeUaHus).

14. BeiBoA BBIpa)KE€HH /17151 HapaMeTpoB @, b TMHEHHON MapHOil perpeccuu Mo MeToy HauMeHb-
IIMX KBaJpaToB.

15. MaTepnperanyst IMHEWHOTO YPaBHEHUS PETPECCU.

16. OreHka 3HAYMMOCTH TapaMETPOB JIMHEMHOW PErpecCHH M KOPPEISAIUU: JTMHEHHBIN Kodhdu-
IIUEHT KOPPeNsuH, KOdPPHUIHUEHT AeTepMUHALINY, CpeHni Ko3dduuument snactuuHoctd. CBsA3b ¢ ma-
pameTpom perpeccut b.

17. t-xputepuii CThIOJIEHTA OLIEHKU CYIIIECTBEHHOCTH NTapaMeTPOB JIMHEHHON PErpeccuu 1 Koppe-
JSALUH.

18. Ananu3 qucnepcuil 17 OLIEHKH CTENEHHN 3HAYMMOCTH YPaBHEHHUs TMHEWMHON perpeccuu.

19. CranmapTtHas omuoka, aktuueckoe 3HaueHue t-kpurepust CTbIOJICHTa, JOBEPUTEIBHBIA UH-
TepBall /Ui KoddduLmeHTa JIMHeHHON perpeccuu b.

20. CrangapTHas ommuoOKa, (pakTudeckoe 3HaueHHue t-kputepust CTbIOJIEHTa, JOBEPUTEIIbHBIA HH-
TepBaj U1t cBOOOIHOTO KO3 PHIIMEeHTa TMHEHHON perpeccuu a.

21. CranppmaptHas ommOKka, (aktudeckoe 3HaueHue t-kpurepus CThIoJeHTa ISl KO3 PUIMeHTa
JIMHEHHON KOPPEISLHUN.

22. InTepBaibHbIA U TOYEYHBIN TPOTHO3BI HA OCHOBE JIMHEHHOTO YPABHEHHUS PETPECCUU.

23. CpenHsis OTHOCUTEINIbHAS OIIMOKA anmpOKCUMAIIHH.

24. Astokoppensuus octatkoB. Kpurepuii lapobuna-Yorcona.

25. Monenu TMHEHHOM PEerpecCur ¢ TeTePOCKEeTaCTUIHOCTRIO (00IIHe 3aMEUaHusl).

26. I'erepockegacTUUHOCTb. MeTosibl OOHAPYKEHUSI TeTePOCKETACTHUHOCTH: BU3YalIbHBIH METOJ
U TECT paHroBou Koppemsiuuu CrnupMeHa.

27. 'erepockeqacTHUHOCTh. MeTOIbI 0OHAPYIKEHUSI TeTePOCKEeNaCTUIHOCTH: TecT ['onbadennaa-

KBannra n Tect Yaiira.
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28. MeTtoabl yCTpaHEHHUs TETEPOCKEAACTUYHOCTH.

29. Henunelinas napnas perpeccusi. Kitaccbl HelmMHEHHBIX perpeccuii. MeTo] HaMMEHBIIINX KBaJ-
paToB Uil OLIEHKHU MTapaMeTPOB HEJIMHEHHON PErpeCCU.

30. [IpumeHeHre B 9KOHOMUKE HETMHEHMHBIX MOJICITICH.

31. KoappuuueHT 3:1acTHUHOCTH /1715l TUHEWHOW U HEJTMHEHHBIX perpeccuil.

32. O6006menHbIi MeTo HanMeHbuX kBagpaTtoB (OMHK). CoiictBa OMHK-oneHok.

33. CraumoHapHbII BpeMEHHOU psif: UIeHTU(UKALUSA, XapaKTEPUCTHKA, O0LIIe 3aMeUaHusl.

34. HectanmoHapHbIif BpeMEHHOM psi/i: UACHTH(DUKALINSA, XapaKTePUCTHKA, O0IIUe 3aMEeYaHHUs.

35. BpemeHnHbIe psabl. OCHOBHBIE 3JIEMEHTHI M CTPYKTYpa BPEMEHHOTO psija.

36. ABTOKOppEISIMS YPOBHENH BPEMEHHOTI'O Psi/ia U BBISIBIIEHUE €70 CTPYKTYPBHI.

37. MoaenupoBaHu€e TEHACHIIMA BPEMEHHOIO psijia.

38. MoaenupoBaHHe CE30HHBIX M LUKIMYECKUX KOJIeOaHuUi.

39. Knaccudeckas JIMHENHHas MOJIENb MHOXKECTBEHHOM perpeccum.

40. MHoxecTBeHHast perpeccusi. @akTopbl, BKIOYAEMbIE BO MHOKECTBEHHYIO PETPECCHIO.

41. Ouenka napamMeTpoB JUHEHHON MHO)KeCTBeHHOU perpeccnn MHK.

42. KoappuuueHT neTrepMUHAMY U CKOPPEKTUPOBAHHBIA KO3()(DUIIMEHT IeTepMUHALIUU B MOJIE-
JI1 MHO’KECTBEHHOM JINHEWHOM perpeccuu. Mx cBoiicTBa.

43. [lpoBepka 3HAYUMOCTH YpPaBHEHUS MHOXECTBEHHOM JIMHEWHOW perpeccuu. JloBepHUTENbHbBIC
MHTEPBaJIbl KOA((OULIHUEHTOB U MPOTHO3UPYEMbIX 3HAUEHUH JIMHEHHON MHOKECTBEHHOM perpeccuu.

44. OUKTUBHBIEC IEPEMEHHBIE B PErPECCUOHHOM aHAIIU3E.

45. TloHsiTHe cUCTEeMBbl OJHOBPEMEHHBIX ypaBHEHHMH X kiaccudukanus. OOmMiA BUA CHCTEMBI
JIMHEHHBIX OJHOBPEMEHHBIX YPaBHEHUM.

46. CucreMbl JTUHEHHBIX OJHOBPEMEHHBIX YPAaBHEHMI: IOHATHUS JHJIOTCHHBIX, DK30TCHHBIX WU
nperonpeacaeHHsIx ypasHeHuil. HeBosmoxHocTs npuMenenns MHK.

47. CucteMbl TMHEHHBIX OJTHOBPEMEHHBIX YPaBHEHUI: MPOOIIEMbl HACHTUPHUIUPYEMOCTH.

48. JIByX11aroBbii METO/1 HAaMMEHBIINX KBAJIpPaTOB Ul OLEHKU IapaMeTPOB CHUCTEMBI JTUHEWHBIX
OJIHOBPEMEHHBIX YPAaBHECHHM.

49. KocBeHHBIM METO/I HAUMEHBUINX KBaJAPATOB /IS OLIEHKH MapaMETPOB CUCTEMBI TMHEUHBIX OJ-

HOBPEMEHHBIX YPaBHEHUH.
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