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

1.1. OcBanBaeMbIe KOMIIETEHIIHH

Jucuumummuaa b1.0.02  «®uHaHCcoBasi JKOHOMETPHKA» o0ecrevyuBaeT OBJIAJeHHUE
CJIeAYIOIIUMHA KOMIIETCHIUAMU
Kon
Kopn HaumenoBanue HanmeHoBaHHE KOMIIOHEHTA
KOMITETEHIIAN KOMIIETEHITAN KOMTIOHCHTa KOMITETEHITHH
KOMITETEHITUN
CIIOCOOHOCTH TIPUMEHSTH Crocoben HCIIOJIB30BaTh
MIPOIBHHYTHIC MaTeMaTH4eCKU
HHCTPYMCHTAJBHBIC ~ MCTOMBI HHCTPYMCHTAPHHA u
SKOHOMHYECKOTO u nHGOPMAIIMOHHBIE TEXHOJOTHU
(hUHAHCOBOTO aHaau3a B JUIS  pelieHHUs  MPHKIAIHBIX
TIPUKIIATHBIX u (mm) 3a1a4
OIIK OC-2 (byHIaMEHTATBHBIX OIIK OC-2.1
HCCIIETOBAaHUAX B chepe
(UHAHCOB M DKOHOMHKH, a
TaKxe HCII0JIL30BaTh
COBpPEMCHHEIC
nH(pOpPMALIMOHHO-
AHAJTUTUYECKHE CHCTEMBI

1.2. Pe3yabTaThbl 00yueHHust

B pe3yjibTaTe OCBOCHUA AUCHUININHBI Y CTYACHTOB NOJIKHBI OBITh Cq)OpMHpOBaHBIZ

OTD/TD
(pn HaTHYUH
npodcTanaapTa)
TPYIOBBIC HITH
npodeccroHaIbHbIC
JICHCTBHS

Kon stama ocBoenus
KOMIIETEHI[HHA

Pesynbrarel o0ydeHus

TpynoBbie GbyHKIMY|
CBSI3aHBI ¢ MOHUTOPHHTOM]
KOHBIOHKTYPBI PBIHKA]
0aHKOBCKHX YCIIyT, PHIHKA)

LIEHHBIX Oymar,)
MHOCTPaHHOMN BaIIOTHI,
TOBAPHO-CBHIPHEBBIX
[PBIHKOB (0T,
«KoncynsTrpoBanue
KIIEHTOB o
ICTI0Ib30BaHUI0

(DMHAHCOBBIX ITPOTYKTOB Ul
yCITyT»

[IpodeccrnoHambHOTO
crannapra «®duHAHCOBOE]
[KOHCYJIbTUPOBAHHE)
(YTBepKaeH  TMpHKa30M
MuHnucrepcTBa Tpyda W
COLIMANIbHOM 3allUTH]
Poccuiickoit  denepanuyl
ot 19.03.2015 Ne 167H))

OIIK OC-2.1

Ha ypOBHE 3HAHMIA:
—3HAeT OCHOBHBIE TEOPETHYECKHE IOJOXKEHHS: PHCK, He-|
OTIPEJIETICHHOCTD, (PAKTOPHI HEONPEACICHHOCTH
—3HaeT MpPOrpaMMHOE OOECIedYeHHE, HCIONIb3YeMOe IIpH
peleHNH NMPAaKTUUECKUX 3a7ad SKOHOMETPHUECKUMH METO-|
JaMu

Ha ypOBHE YMEHMII:

— oueHHBaeT S(PQPEKTUBHOCTh MNPEAJIOKEHUH MO Pa3BUTHIO
00BEKTa UCCIIEOBAHMS C YIETOM (DaKTopa HEOTIPEIeIeHHOCTH
— IPUMEHSAET MHPOPMAIIMOHHBIE TEXHOJOTHU IIPU PELICHHH
MIPAKTHYECKUX 33124 SKOHOMETPHUECKUMH METOIaMU

HA YPOBHE HABBIKOB:
BJIaJIcHUE HaBbIKaMHU OOOCHOBAHHMsSI NMPHMEHEHHS pPa3iiny-
HBIX METOJIOB MOJIEIMPOBAHUS

HCHOJIB3YET MaTEMAaTUICCKHUE METO/IbI U 3aKOHOMCPHOCTH
9KOHOMHUYECKOM HAayKW [Jid HOOATOTOBKH H 06OCHOBaHI/I}I
pemeHuit B mpodecCHOHANBHON AesITeTbHOCTH




2. O0bem u MecTo AUCHMILIMHBI B cTpyKType OI1 BO

VYuebnas mucumminHa b1.0.02 «®dwunaHcoBas SKOHOMETPHKa» OTHOCUTCS K OJIOKY
00s13aTeNbHOM YacTW JUCHUIUIMH B COOTBETCTBUMHM ¢ y4yeOHBIM IUIAHOM, IO 3a04HOW (opme
oOy4eHHs TMCIUIUIMHA OCBauBaeTcs Ha 1 Kypce, 001as Tpy10eMKOCTh JUCIMILIUHBI B 3a4€THBIX
enuaMIax cocrapiser 180 gacos (5 3ET).

[To Ounoit Qopme 0OydeHHUS KOIMYECTBO aKaJEMHUUYECKHUX YacOB, BBIJCIICHHBIX Ha
KOHTaKTHYIO paboTy C mpernojaaBaTenemM (1o BUAaM yueOHbIX 3aHATHI) — 66 yacoB (Jiekuuit — 32
4acoB, MPAKTUYECKUX 3aHATUN — 32 4YacoB, KOHCYJBTAllMsg — 2 4aca), Ha CaMOCTOSTEIbHYIO
paboty oOyyaromuxcsi —78 4acoB, Ha KOHTPOJIb — 36 4acoB.

dopma NpOMeKyTOYHOM aTTeCTAllMU B COOTBETCTBUU C YUEOHBIM IIJIAHOM — HK3aMEH.

OcBoeHue JUCHUIUIMHBI ~ ONMHpAaeTcs Ha MHHMMAJIbHO HEOOXOAMMBIH  00BEM
TEOPETUYECKUX 3HAHWM B 00JaCTH MaTeMAaTHKH, a TakKe Ha MpUOOpPETEHHbIE paHee YMEHUs U
HaBBIKH B 00J1aCTH UH(OPMATUKH, YKOHOMHUYECKON TEOPHUH.

3.ConepikaHue U CTPYKTYpa AUCHUIIIMHBI

3.1. CTpyKTypa AUCHUNIHHBI

3aounan gropma odyuenun

HaumenoBanue Tem (pa3jeJioB), O0beM THCHUILIMHBI (MOAYJIs1), Yac.
®opma
KonrakTHas pa6ota
(6 4 TEKYIero
Ne n/m o0yvaromuxes ¢
(0] KOHTPOJIsI
Bcero npenoaaBaTe/ieM «
N ycrmeBaemMocT®,
o BUAAM y'—leﬁl'lblx 3aHATHHA DOMEKYTOYHO
J, | JIP/ | I3/ | KCP :"m“zu““**
AOT | AOT | AO0T*

Tema 1 PerpeccronHbIl aHATN3 U 14 4 10 0

9HJOT€HHOCTh
Tema 2 OreHKa CUCTEM YPaBHCHHI 18 4 4 10 P3
Tewma 3 Mogenu naHeNbHbIX TaHHBIX. 16 2 4 10 P3
Tema 4 Henmaeitnbie Moenu u 0T60p 18 4 4 10 P3

AanTUBHBIE METOIBI aHAIN3A P3
Tema 5 BPEMEHHBIX PSAIOB. 1 4 3 4

[IporHo3upoBanue no MoJEIsIM

ARMA, ARIMA.
Tema 6 [TpyuumHHOCTH M OJI0YHAS 1 4 3 4 o

9K30T€HHOCTb.
Tema 7 MCTOHOHOFI/I}IVBGKTOpHBIX 10 > 4 4 P3

aBroperpeccuit (VAR).

baiiecoBckuii moaxona. Beenenne B P3
Tema 8 ¢uneTp Kanmana. baitecoBckue 14 2 2 10

VAR.

Henuneiinple Mosienu BpeMEHHBIX P3
Tema 9 PAIOB. Moilejm BpEMEHHBIX PSIOB 10 > 4 4

C YCIIOBHOHU

reTepOCKENACTUYHOCTHIO

JpoOHO-HHTETPUPOBAHHEIC PSJIBIL. P3
Tema 10 Henuneitapie mpeoOpa3oBaHus u 10 ) 5 6

eIMHUYHbIe KOpHU. Ce30HHbIE

€JIMHIYHBIE KOPHHU.
Tema 11 | IIpakTHdeckue BOIpoCH 10 2 2 6 P3, T

KOUHTETPALMOHHOTO aHAlIu3a

HECTAIIMOHAPHBIX BPEMEHHBIX




panoB. JluHaMuyecKuit MeTo
HAUMCHBIIINX KBa}lpaTOB

Koncynpranus 2

TTpomeKyTOUHAsE ATTECTAIUS 36 k3

Bcero: 180 32 32 78 53ET
Ilpumeuanue:

* gopmbl 3a0anull mexkyweco KOHMpoOAs ycnesaemocmu: KOHmpoabHvle pabomul (KP),
onpoc (0), mecmuposanue (T), ketic (K), cumyayuonnas 3aoaua (C3) u 6uodvl yuebHvix 3a0aHuUlL:
acce (3), pechepam (P), oucnym ()

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

3.2 Conepxxanue TMCUMILITUHBI (MOTYJISA)

Tema 1. PerpeccHOHHBIN aHAJIN3 U JHAOTE€HHOCTD.

Oranbl SMOUPUYECKOTO aHaJIN3a SKOHOMHYECKUX 3adad. Tumbl qaHHbIX. CTpYKTypHOE U
HECTPYKTYpHOE MOjeiIHpoBaHue. [IpuunHHO-ClIeICTBEHHAs! CBsI3b W MPUHIMI ceteris paribus.
VYcnoBHOE MaTeMaTHUECKOE OKUJaHHE.

Kinaccuueckast nunelinas Mozaens perpeccuu. OLieHKa METOAOM HaUMEHBIINX KBaJpaTOB.
BriBog MHK-onienok. MeTto MoMeHTOB — ompeziesienne u npumep. [logoOpaHHbie 3HAaUCHUS U
ocratku. KauectBo mogbopa. Koadpdumnments! perpeccun, nameHenue macmrada. [Ipocreitmmie
crocoObl ydera HenuHeWHOCTH. MomeHnTthl MHK-omeHOk, MX HECMENeHHOCTh, JAMCTIEPCUS
oueHOK. O1ieHKa JUCTIepCUr OIIHOOK.

Mopenb perpeccun ¢ MHOTUMH OOBSICHSIOMMMHU TepeMeHHbIMA. MHK-onenkn st
MHOXecTBeHHOW perpeccuu. Teopema I'aycca —MapkoBa. OreHKa AUCHEPCUH  OLIMOKH.
Marpura koBapuaiuu oreHok. MaTepnperanus kodppuimeHTos.

OneHnBaHuE YCIOBHOTO OKUAAHUS U IPOTHO3UPOBAHUE.

[TocTpoeHne DOBEpPUTETBHBIX MHOXKECTB M TpoBepka rumnore3._Pacnpenenenns MHK-
OLIEHOK KOX((UIIMEHTOB M OCTAaTOYHOM CyMMBI KBAaJpaToB, t-cTaTHCTUKA. JlOBepUTEIbHBIE
UHTEpBaNbl JJI OTHENbHBIX KO3(PQHUIMEHTOB, OCHOBAHHbIE HA 3HAYEHHUAX t-CTAaTUCTHK.
IIpoBepka TruMoTE3: KPUTHUECKOE MHOXECTBO M YPOBEHb 3HAUYMMOCTHU CTaTHCTUYECKOTO
KpUTEpHs, MOUIHOCTh KpUTEpUsI MIPU MPOCTON anbTepHaTuBe. [IpoBepka rHmoTe3 O 3HAUYEHUSAX
KOX((UIIMEHTOB C HUCMOIb30BaHUEM t-cTaTUCTHKU. HaOmromeHHbI ypoBeHb 3HaumMocTH (P-
3HAYCHUE).

Crnyuaiinsle perpeccopsl. Acumnrorndeckue csoiicteBa MHK-oneHnok. CocTOATENBHOCTS.
TecTupoBaHue TUNIOTE3 C UCIIOIB30BAHUEM ACUMIITOTHUYECKUX CBOMCTB.

TectupoBaHue TPOU3BOJIBHBIX OTPaHUYECHUH HAa KO3 uuneHTsl. F-cTatucTuka.

[TpoGaeMbl MHOXKECTBEHHOHN perpecCHOHHON Monenu. Beidop dhyHKIMOHATBEHON (OpPMBI.
Ommbkn cneundukanuu. TectupoBanue Ha omuOku crnenudukanuu. KoppennpoBaHHbIE
perpeccopsl. IIpoGnema mymnbTuUKOUIMHEApHOCTH. [IpomymieHHble nepeMenHble. CMeleHue
oueHok. IIpokcu-nepemenHble. buHapHBIE W AMCKPETHBIE OOBACHAIONIME IE€PEMEHHbBIC.
CrenepupoBaHHbIE perpeccopsl. [lepemennbie, n3mepeHHbIe ¢ omnoKoil. Hecmyuaitnas BeiOopka
U TIPOITyIIEHHbIE HAOJIIOICHHS.

[Ipobnema  rerepockeAacTUYHOCTU.  TecTHpoBaHWME  THUIOTE3  NPH  HAIUYUHU
reTepPOCKETaCTUYHOCTH. TeCTUpOBaHUE Ha MPUCYTCTBHE TeTepocKenacTHUHOCTH. OO00IEeHHbII
MHK. Hoctynueiit OMHK.

OHAoreHHocTh. HWcrtounuku sHAoreHHoctd. Cwmemenue B MHK-omenkax wus-3a
SHAOTeHHOCTH. VHCTpyMeHTanbHbIE TIepeMeHHble. TpeboBaHHA K HMHCTPYMEHTAJIbHBIM
nepeMeHHbIM. 2-ctyneH4arsiii MHK. CocTosTenbHOCTh, aCUMNTOTHYECKAss HOPMAJIbHOCTh M
sddexkTuBHOCTh.  TecTHpoBaHMe THMNOTE3. TecTUpOBaHWE TUIMOTE3 B  IPUCYTCTBHH
rerepockenactTuuHocTd. [Ipobnemsl 2-crynenyaroro MHK. CnaGsie uHcTtpymentsl. TecTsl Ha
SHJOTEHHOCTh. TeCT yCI0BHil CBEpXHUICHTHU(DHUKAITNH.




Tema 2. OueHnka cucreM ypaBHeHMI.

MHK nans cucreM ypaBHEHHH. DK30T€HHOCTh OOBSCHAIOUIMX MepeMeHHbIX. Crporas
9K30reHHOCTh. [lpumepbl cucteMm: BHelHe He cBsi3aHHble ypaBHeHusi (SUR), manenbHbIE
nanHble. Bug maTtpuiiel koBapuanuu omubok. Onenka oobeaunnenHsiM MHK. Onierxka OMHK u
noctynmaeiM OMHK. Acnmnrorndeckne cBoictBa. TectupoBanue runore3. OIeHKa BHEIIHE HE
CBSI3aHHBIX YPaBHEHUH C OIPaHUYECHHUAMH Ha IapaMeTpBhI.

OneHka cuCTEM YpaBHEHHMM C IIOMOINBK0 HMHCTPYMEHTAIbHBIX IIEPEMEHHBIX. 2-
crynenyatbii MHK pmns cucrem ypaBuenwii. 3-ctynenuatsiii MHK. OOoOmieHHBIH MeTOA
MOMEHTOB. Matpuiisl BecoB. OnTuManbHas MaTpuiia BecoB. BrIOOp MeTo/a OIEHKH CHCTEM.
TecTupoBanue rumnores.

CucteMbl OZHOBPEMEHHBIX YpaBHEHUH. OKOHOMHUYECKHE 3aJadyd, NPUBOIAIIME K
crcTeMaM O/IHOBPEMEHHbIX ypaBHeHUH. MnenTudukanus. YcnoBus uckimodyenus. CokpalieHHast
dbopma. JluHeliHbIE OTrpaHWYEHHUs OOIIEro BHUIA. YCJIOBUS HWIASHTU(UKAIIUU, OTCYTCTBHS
UACHTU(QUKAIMY, TOYHOM HACHTUGHUKAIMU U cBepXuAeHTUUKauu. DpdeKkTuBHas OIeHKa
nmapameTpoB cokparieHHoW (gopmbl. UneHTndukanys Ha OCHOBE MPOW3BOJILHBIX OTPAHUYCHUI
MEXIy ypaBHEeHMsAMHU. MpeHTudukanus Ha OCHOBE OrpaHMYCHMH HA MaTpHIly KOBapHallWu.
HenuHelHOCTh IO SHAOT€HHBIM IEPEMEHHBIM.

Tema 3. Mopaenu naHeJbHbIX JaAHHBIX.

MortuBanusa: npobiemMa MpOMyIIEHHBIX MepeMeHHbIX @DukcupoBaHHbIE 3D (EKTHI,
cinydaitaeie 3¢ dekTsl. [Ipeanonoxkenuss 06 ommoOKax: cTporas dK30T€HHOCTh OOBSICHSIOMNX
IIEPEMEHHBIX, NIONEPUOHAS IK30I€HHOCTh. OLIEHKM ypaBHEHMsI B pa3HOCTAX. OLIEHKH NaHenen
co ciaydaiiHbIMH 3(dextamu. OueHku mnaHened ¢ QukcupoBaHHbIMH 3¢ dexkramu. Tect
Xaycmana. Knacrepuszanus HaOar01eHUI.

Tema 4. HetuHeliHOCTBH M 0TOOP

JluckpeTHbIe 3aBUCUMBIE TIEpeMEHHbIC. JInHelHass MoeNb BeposiTHOCTH. [IpoOut-mMomaens.
Jloructuueckass mozaenb. OIEHKa METOJIOM MaKCHUMAaJIbHOTO IMPaBAONoA00Hs. DHIOTEHHOCTh B
OOBSCHSIOUIMX MEPEeMEHHbIX. MHOXECTBEHHAsl JIOTUCTHYECKas MOJeNb. YTOpPsI04YEeHHbIE
JIOTHCTUYECKUE U MTPOOUT-MOIEITH.

Llen3ypupoBaHHbIE perpeccuu U Hecay4aiiHble BEIOOpKU. ToOuT-Moaenu. I'eTeporeHHoCTh
U DHJOTCHHOCTh B TOOMT-MoJensx. CeneKkTuBHas BBIOOpPKA. TECTHPOBAHUE M  KOPPEKIHS
CMEIICHUS CEeJICKTUBHON BHIOOPKH

OneHka mporpamMm U sKcriepuMeHToB. [Ipobiema nu3aiiHa SKCEPUMEHTOB M caMOOTOOpP.
MeToapl OIIEHKH C HCIIOJIb30BAaHMEM propensity score. MeToibl OLIEHKH C HCIOJb30BaHUEM
MHCTPYMEHTAJIBHBIX [IEPEMECHHBIX.

Tema 5. AnanTuBHBIE METOABI AHAJIHM3a BpeMeHHbIX psaaoB. IIporno3mpoBanmne mo
moaesaM ARMA, ARIMA.

CrinaxxuBanue BpeMeHHOTo psifa. [I[pornozupoBanue OyayImux 3HaYCHUH BPEMEHHOTO Psijia.
Cxonp3simme  cpennue. Dunbtp  Xoxapuka — [Ipeckorra.  IIpocTtoe  3KCHOHEHIMAIBHOE
CrilakuBaHue. J[BOMHOE HDKCIOHEHUMANIBHOE CrilakuBaHue, meton bpayna. Meron Xosbra.
Meron Xonbra — Buntepca. ®@unbstp bakcrepa — Kunra. [IporHo3upoBaHne mo MOZENSIM
ARMA, ARIMA.

Tema 6. [IpyunHHOCTD M 0JIOYHASI IK3OT€HHOCTb.
[Tonsitus npuunHHOCTH 1O ['peitHmKkepy U OIOYHOM SK30T€HHOCTH OJHON TPYIIIbI
[IEPEMEHHBIX OTHOCUTEIIBHO APYTOU IPYIIIBI IEPEMEHHBIX.

Tema 7. MeTonosiorusi BeKTOpHbIX aBToperpeccuii (VAR).
Metononoruss VAR wu ee wuHcTpymMeHTapud ((QyHKUUH HMITyJIBCHOTO OTKJIMKA U
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JACKOMIIO3HUIINHU nncnepcnﬁ OIIMOOK HpOFHOBOB). HpI/IMepBI HUCIIOJB30BaHUA MCTOOOJIOTNH VAR
AJIE KOHKPETHBIX CTATUCTHYCCKUX JAHHBIX, BOSHUKAIOIIWEC ITPU 3TOM 3aTPYAHCHUS.

Tema 8. baiiecoBckuii moaxoan. Beenenue B puinbTp Kasnimana. baiiecoBckune VAR.

CyThb 06aiiecOBCKOTO MOJXOMAa, €ro OTIUYHME OT YAaCTOTHOTO (KJIACCHYECKOTr0) MOJIXO/a.
[Tepexon ot anmpuopHOTO pacrnpeneneHus K anoctepuopHoMmy. ComnpsiKEHHBIE pacrpeieeHus.
baiiecoBckue TodeuHble OLEHKU. baillecOBCKME JOBEpUTENbHbIE HWHTEpBAJIbL. bailecoBckas
IIpoBepKa runore3. bailecoBCKkHe BBIBOBI B MOJIETTN HOPMAJIbHOM JINHEWHON PETPECCUM.

MeTo/bI TONTy4eHUsT BEHIOOPOK M3 allOCTEPUOPHOTO pachpenencHus. CoOMIUTMPOBAHUE 110
['u66cy. Anroputm Metpomnonuca. AnroputM Metpononuca — ['acTuHrca.

baitecoBckuii moaxoq B MOAENAX MpocTpaHcTBa coctosHuil. Punstp Kanmana.
Konctpykuusa anroputva. @uibTpanua U criaxuBaHue. CTpyKTypHbIE MOJEIH BPEMEHHBIX
PAIOB.

baitecoBckne VAR. AnpuopHoe pacripeaenenne MurHecoTsl/JIuTTepmana.

Tema 9. HenmuHelinble MOA€/IM BpEMEHHBIX PSII0B.

Mogenu BpPEeMEHHBIX DPSJIOB C YCIOBHOM TIeTepOCKEJAaCTUYHOCTHIO; MOTHBAIMA K HUX
ucnonszoBanuio. Moaens ARCH, ee nenoctatku. TectupoBanue Ha ARCH-addexr. Moaenu
AR/ARCH. CrannaptuzoBannbie octatku. O6oOmennas ARCH wogens (GARCH), ee
npeumyiiectBa U Henoctatku. TectupoBanue Ha GARCH »sddexkr. Mogenu AR/GARCH.
Monens IGARCH. Mogenu ¢ a¢dpexrom peruara: EGARCH, TARCH.

KpuBast BmustHust HOBocTel. [IpoBepka rumore3bl 00 OTCYTCTBHH aCHMMETPHH BITUSTHHS
wioxux U xopommx HoBocTe. Kommonentnas GARCH. Monens GARCH-in-Mean.
Muoromepnsie mogenn GARCH.

Tema 10. JIpoOHo-mHTerpupoBaHHble PpsiAbl. HejuHeliHble npeoOpa3oBaHusi M
eIMHUYHbIe KOPHH. Ce30HHbIC eANHNYHBIC KOPHH.

HpoGHo-uHTETpUpOBaHHBIC BpeMeHHbIe psiibl. Monens ARFIMA.

[IpoBepka rumoTe3pl eIMHUYHOTO KOPHA M HEIMHEHHBbIE MpeoOpa3oBaHUS BPEMEHHBIX
psaaoB. Beibop Mexay MpoBepKON HalW4Msl €IMHUYHOTO KOPHS B YPOBHSIX U TIPOBEPKOM
HAIMYUS €IMHUYHOTO KOPHS B JIoTaprudmMax ypoBHEH.

MoTuBanus K pacCMOTPEHHUIO MOJENIEH C CE30HHBIMU €MHUYHBIMU KOpHAMU. [IpoBepka
TUIIOTE3 O HAJIMYUHU Y BPEMEHHOI'O psiZia CE30HHBIX €IMHUYHBIX KOPHEH.

Tema 11. IIpakTHYeckne BONPOCHI KOUHTETPANMOHHOI0 AHAJIM3Aa HECTAIMOHAPHBIX
BpeMEHHbIX psiioB. luHAMIYecKHii MeTOl HAUMEeHbIINX KBaJpaToB.

MeTo1bl OLIEHMBAHUS JOJTOBPEMEHHOM CBSA3M MEXy HECTAllMOHAPHBIMH BPEMEHHBIMU
psgamu. OueHUBaHUE B TpeyroyibHOM mojenu. OneHHBaHHE paHTa KOWHTETpalu METOAO0M
Woxancena. JMHAMMYECKMIi METOJ HAMMEHBIINX KBAApaToB. JIMHAMMYECKHil MeTOn
HAaUMEHBIIMX  KBaJpaToB  JJs  KOMHTETPUPOBAHHBIX  PSIOB  TEPBOrOo  MOpsAKa
UHTETPUPOBAHHOCTU. J[MHAMUYECKMII METOJ HAauMEHBIIMX KBAApaTOB Il  CHUCTEMBI
KOMHTETPUPOBAHHBIX  PSAAOB, COJEpKalled psabl MEpPBOr0O M BTOPOrO  MOPSAKOB
UHTETPUPOBAHHOCTH.

4. MarepuaJjbl TeKyLIero KOHTPOJISA yCIIeBAeMOCTH 00yYAKOIIUXCS

4.1. dopMbl u MeTOAbI TEeKyUIEr0 KOHTPOJS YCIEBAEMOCTH OOy4Yalumuxcss H
NMPOMEKYTOYHOM aTTeCTALNHU

B xone peanuzaunu aucuuminiabl b1.0.02 «DunancoBas 5KOHOMETPUKAY UCIIONIB3YIOTCS
CJIETYIONTHE METOAbI TEKYIIEr0 KOHTPOJISA YCIIEBAEMOCTH O0YYaIOIINXCSI:



MeTtoabl TEKYHIEro KOHTPOJIsA

Ne m/m HaumenoBaHue TeM (pa3jiejioB)
yCIeBaeMOCTH
1. PerpeccroHHbI aHAJIN3 U SHAOT€HHOCTh YcTHslil onpoc
2. OueHka CUCTEM YpaBHEHUU Pemenue 3amau
3. Monenu naHeabHBIX JAHHBIX. Pemmenue 3amau
4. Henuneitapie Moenu U 0TOOp Pemienue 3agau
5. AJlanTUBHBIE METO/Ibl aHAIN3a BPEMEHHBIX PSIIOB.

[Tporrnosuposanue no monueiasim ARMA, ARIMA. Pemenne sajias

6. [TpuunHHOCTH ¥ O6JI04HAS IK30TCHHOCTb. VYcTHsblil onpoc
7. Mertononorusi BeKTopHbIX aBroperpeccuii (VAR). Pemenue 3anau
8. BaiiecoBckuii monxon. Beenenue B punptp Kanmana. Pewenue 3amau
Baitecockue VAR.
9. Henuneiinble Moaenu BpeMeHHBIX psaoB. Monenu
BPEMEHHBIX PSJIOB C YCIOBHOM I'eTEPOCKENACTHIHOCTHIO Peutenne sazad
10. JpoGHo-uHTErpUpOBaHHbIe psibl. HennueliHble
npeoOpa3oBaHus M eAMHUYHbIE KOpHH. CE30HHBIE MHUYHBIC Pemenue 3anau
KOpPHHU.
11. IIpakTuyeckue BOIPOChl KOMHTEIPALMOHHOIO aHAJIN3a

Pemenue 3amau

HECTallMOHAPHBIX BPEMEHHBIX PAIOB. [IMHAMUYECKUH METO TTvicEMeHHE TecT

HAaMMCHBIINX KBAAPAaTOB

4.2. TunoBbie MaTepuaJIbl TEKYLIEr0 KOHTPOJISA YCIIeBAEMOCTH 00yYAIOIUXCS

Tunosble OLICHOYHBbIC MAaTE€PHAJIbI 110 TEMaM:

Tema 1. BreneHne B 5)KOHOMETPUUECKOE MOJECITUPOBAHHUE.
Bonpocs! pjs onpoca:

1. OcHOBHBIE 3a1a41 5KOHOMETPHUKH.

2. DKOHOMETpPUYECKAsI MOJEb.

3. Kraccudukaius 5KOHOMETPUIECKUX MOJICTICH.

4. OCHOBHBbIE Talbl 5)KOHOMETPUUECKOTO UCCIIEI0BAHMUS.

Tema 2-3. Ilapnas nuHeliHas perpeccuss U kKoppensauusa. [lokasarenn kadecTBa
perpeccuu.

Tunossble 3a1aHuA:

Ilo 27 pecuonam cmpamsl uzyuaemcs 3a8UCUMOCHb CpeoHell 3apabomHoll Niamul Y om
8a7108020 pe2uoHanbHo2o npooykma (BPII) na oywy nacenenus x:

BPII Ha nyury HaceseHus, ThIC. Cpennsis 3/mnata, ThIC.
py0., x py0.,y
35,8 3,5
22,5 2,6
28,3 3,2
26 2,6
20 2,6
31,8 3,5
30,5 3,1
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




BPII Ha nyury HaceseHus, ThIC. Cpenusis 3/mnata, ThIC.
py0., x py6.,y

32,5 3,3
32,4 3,3
50,9 3,9
44.8 4,7
79,1 0,5
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 TlocTpoiiTe KOppeNssLUOHHOE MOJIeE.

PaccuuTaiite mapameTpsl ypaBHEHUN JTUHEHMHOW TApHOM perpeccum.

[TocTpoiite Ha KOPPENALMOHHOM JIMHUIO PEFPECCUU.

O1eHUTE TECHOTY CBS3U C IOMOUIBbIO KO PUIMEHTA IETEPMHUHALIUH.

C nomoupto F-xpurepuss ®duiepa oOLEHUTE CTATUCTUYECKYIO HAIAEKHOCTD

pe3yabTaTOB perpecCHoHHOro MojeaupoBanus (o = 0,05).

e Jlo HaliieHHOMY YpPaBHEHMIO DPETPECCUU PACCUUTANTE NPOTHO3HOE 3HAUYECHHE
pe3ynbTarta npu YCJIOBUH, YTO IPOrHO3HOE 3HAaYeHHE (pakTopa yBenuuurcs Ha 4%
OT €r0 CPEIHETO YPOBHS.

Tema 4. HenuneiiHbie MOJENN pETpeccuy U UX JTUHEAPU3aLIUSL.

Tunosble 3a1aHUA:

1. Ilo 27 pecuonam cmpamsl uzyiaemcs 3a8UCUMOCMb cpeoHell 3apadomHol naamol y om
8106020 pe2uoHaIbH020 npodykma (BPII) na oywy nacenenust x:

BPII na nymry Hacenenus, Teic. py0., x | Cpemnsisi 3/muiara, TeiC. pyo., y
35,8 3,5
22,5 2,6
28,3 3,2

26 2,6

20 2,6
31,8 3,5
30,5 3,1
29,5 2,9
41,5 34
41,3 4,8
34,5 3
34,9 3,1
34,7 3.3
26,8 2,6
32,5 3.3
32,4 3.3
50,9 3,9
44,8 4,7
79,1 6,5
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BPII na gymry Hacenenus, ThiC. pyo0., X

Cpennsisg 3/mnara, ThIC. pyo., ¥

47,4 5

53,3 45
33,1 3,7
48,4 45
61,1 72
38,9 3.4
26,2 2,9
59,3 54

e [locTpoiiTe KOppEIIIUOHHOE TOJIE.
e PaccuuraiiTe mapameTpbl ypaBHEHHI JIMHEWHOW, CTENEHHOM, IOKa3aTeIbHOM,
TUIEepOOTNIECKON TapHOH perpeccuu.
e [locTpoiiTe Ha KOPPEISIIUOHHOM I10JI€ BCE PETPECCUM.
e OueHuTe TECHOTY CBS3H C MOMOUIbIO KO3(PPUIIEHTA JeTepPMUHALIH.
e C nomoupto F-kputepuss @Puimiepa OLEHUTE CTATUCTUYECKYIHO HAJEKHOCTh
pe3yapTaToB perpeccuoHHoro mozaenupoBanus (o = 0,05). [1o 3HaueHusIM Xapak-
TEPUCTUK 000CHYITE BEIOOP HAMTYUILIEr0 YPaBHEHHUS PETPECCUU.
e [lo BBIOpaHHOMY YypaBHEHHIO PETPECCHHM PACCUMUTANTE MPOTHO3HOE 3HAUCHUE
pe3ynbTarta npu yCJIOBUH, YTO IPOrHO3HOE 3HaYeHHE pakTopa yBennuurcs Ha 4%
OT €ro CPeIHEr0 yPOBHSI.

Tema 5. JluneliHas MOJENb MHOXKECTBEHHOW perpeccuu. PerpeccroHHble MOAENH C
MIEPEMEHHOM CTPYKTYpOi ((PUKTUBHBIE IEPEMEHHBIE).
TunoBsble 3agaHun:

1. ImeroTcst JaHHbIe 0 AesTenbHOCTH KpynHenmux komnanuii CHIA:

YwucTerit Hcnons3o- Prinounas xa-
O6opot . UuciieHHOCTh
Nor/n | AOXOA MIPAL KamTana, MIp BaHHBIN A — MMUTAJIN3aLMS
noin. CIIA, KamnuTal, MIIpJ KOMITAHUH, MIIPJ
) nomr. CIIA, x; o, CIIIA, x, TBIC. YeJl., X3 o, CIIIA, x,
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 26,8 353
12 1,9 27,1 18,9 427 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 15,0 140,0 254
20 1,9 12,7 11,9 59,3 29,3
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Yucteiid Hcnonszo- PeiHOUYHAS Ka-
O6Gopot . UwuciieHHOCTh
JIOXO, MIIPJI BAHHBIN MUTATN3aLUs
Ne /i Kanurasia, Mip. CITyKaluX,
nmoir. CIHIA, KamuTaj, MIp/a KOMIIaHUHU, MJIPJ
nomr. CIIA, x; TBIC. Y€llL., X3
b% nomt. CIHIA, x; nomt. CHIA, x4
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

e PaccuuTaiiTe mapameTpbl JUHEHHOTO ypaBHEHUS] MHOKECTBEHHOM PErpeccuu ¢ Mo-
HBIM TIepedHeM (PaKkTopoB.

e JlaiiTe cpaBHHUTEIbHYIO OIEHKY CHJBI CBSI3U (PAKTOPOB C PE3yJIbTATOM C MOMOIIBIO
KOA((HUITUEHTOB TACTUIHOCTH.

e OlleHUTE CTATUCTUYECKYIO 3HAUUMOCTh ITapaMeTPOB PErPECCUOHHON MOJENHU C TIOMO-
b0 t-kputepus CThIOICHTA; 3HAYUMOCTh YPaBHEHUS MTPOBEPHTE C MOMOIIbI0 F-kpu-
TepHs.

e Paccuuraiite MaTpuily mapHbeIX KO3(h(GUIHUEHTOB KOPPEIALUY U Ha UX OCHOBE U TIO t-
KPUTEPHIO I KOX(PPHUIMEHTOB perpeccuu oTOepute MH(OpMaTHBHBIE (AKTOPHI B
Mozensb. [locTpoiite Monenb ToNbko ¢ MH(POPMATUBHBEIMU (DAaKTOpaMU U OIICHHUTE €e
apaMmeTpBhl.

e PaccunTaiiTe MPOTrHO3HOE 3HAYCHUE PE3yJIbTaTa, €CIIU MPOTHO3HBIC 3HaUeHUs (HaKTO-
poB cocTaBisitoT 80% OT UX MaKCUMaJIbHBIX 3HAUEHU.

e PaccuuTaiiTe omMOKN W JOBEPUTEILHBIA WHTEPBAJI MPOTHO3A JJISl YPOBHS 3HAYUMO-
ctu 0,05.

e OueHuTe NOJyYCHHbIEC PE3YIbTATHI.

2. NmeroTcs naHHBIE O MPOJAXKE KBApPTHP HA BTOPUYHOM pbIHKE XWibsd B CaHKT-

[TerepOypre (y — mleHa KBApPTUPBI, THIC. AOJIL; X — YUCJIO KOMHAT B KBapTUPE; X, — pailoH ropoja
(1 — uenrpambuble, 0 — nepedepuiiHble); x; — OOmAas IUIOMAAb KBAPTUPBI, M%; X4 — KHJIas
IUIOINAAb KBAPTUPHI, M*; X5 —IUIOMIAAL KyXHHU, M*; Xs — THI AoMa (1 — kupnuanblii, 0 — apyroi); x;
— PacCTOSIHUE OT METPO, MUHYT MEIIKOM.

CocTtaBbTe MaTpHUIly NapHbIX KO3()(HUINEHTOB KOPPEISLUH.

[locTpoiiTe ypaBHEHHME pErpeccuM, XapakTEpU3YIOLEE 3aBHCHUMOCTb LEHBI OT BCEX
¢dakTopoB. YcTaHoBUTE, Kakhe (aKTOPbl KOJTMHEAPHBI, ONpeneiauB KodhhUIUEHTHI
MHOECTBEHHOH JIeTepMUHALINHU JJIS1 KQXKI0T0 U3 (haKTOPOB.

OnenuTe 3HAYMMOCTH TOJTYYEHHOTO ypaBHeHHs. Kakue ¢akTopsl 3HAUUMO BO3JEH-
CTBYIOT Ha (hOpMUpPOBaHKE LIEHBI KBAPTUPBI B 3TON MOJenu?

CymiecTByeT 1M pa3HULA B IIEHAX KBapTUP, PACHOJIOKEHHBIX B IIEHTPAJIBbHBIX U IIE-
pudepuiinbix paifonax Cankr-IlerepOypra?

Cy1iecTByeT U pa3HHIA B IIEHaX KBAPTUP PA3HbBIX THIIOB 1OMOB?

[octpoiite Monenb GopMUPOBaHMS LIEHBI KBAPTUPHI 38 CYET 3HAUUMBIX (PaKTOPOB.

Tema 6. [Ipeanoceliky MeTO1a HAMMEHBIINX KBAJAPATOB.
Bomnpocs! pis onpoca:

l.
2.
3.

MeTo1 HaMMEHBIIIUX KBAIPATOB
[Ipennoceuikn MHK.
CsoiicTBa onenok MHK.

Tema 7. Moaenu IUHENHON pErpeccuM € IeTepOCKEAACTUYHOCTBIO. ABTOKOPPEIALMS
octatkoB. OOOOIICHHBIN METOJ] HAMMEHBIITUX KBAIPaTOB.
Tunossble 3a1aHuA:
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1. I/ICHOJ'II:BY}I JaHHBIC, MMPCACTAaBJICHHLIC B Ta6J'II/II_Ie, HaJIM4uec

TeTePOCKEIaCTUIHOCTH, HCTIONB3ys TecT ['ompadensaa-Keannara (k= 11).

IIPOBEPUTH

Oxunaemasi poJI0JKUTETbHOCTD .
Ctpana JKA3HU TIPU POKIeHUHU B 1995 ., BBII » napurerax noxynateiisHoi
X, CITOCOOHOCTH, );
Huxkaparya 68 7,4
T'ana 59 7.4
AHrona 47 4.9
Ilakuctan 60 8,3
MaspuTaHus 51 5,7
3numbabBe 57 7,5
["onmypac 67 7,0
Kuraii 69 10,8
Kamepyn 57 7,8
Konro 51 7,6
[Ipu-Jlanka 72 12,1
Eruner 63 14,2
Nunounesus 64 14,1
OUIUTIITUHBL 66 10,6
Mapokko 65 12,4
[Tanya-HoBas I'Bunes 57 9,0
I'Batemana 66 12,4
DKBag0p 69 15,6
JloMuHHKaHCKas 71 14,3
PecnyGmka
SImatixa 74 13,1
AJKUp 70 19,6
Pecry6mka Diib- 67 9,7
CanbBanop
[Taparsait 68 13,5
Tynuc 69 18,5
benopyccus 70 15,6
[lepy 66 14,0
Taumaung 69 28,0
ITanama 73 22,2
Typuus 67 20,7
Ilonpmra 70 20,0

[IpoBectu rpadmyeckuii anamus octatkoB (CepBuc — AHanm3 JaHHBIX — Perpeccus,
ycTaHoBUTH (hiaxkxku Octatku, ['padk ocTaTKOB)

2. ITo 20 HabmoaeHusIM ObLIIA MIOCTPOSHA MOJEIH 3aBUCUMOCTH PaCcXOJI0B HA TIHUTAHUE )
OT JJOXOJIOB X:

»=20,84+044x; ;> =0,916; 0603HauuM €, = ¥, — ¥, (OCTATKH).

Benu4nHbI 0CTaTKOB PU KaXKIOM 3HAYEHHUH X OKA3a/MCb CAEeAYIOLWMMU:

M| 1 2 3 4 5 6 7 8 9 110

x | 30 36 | 40 | 45 | 50 | 60 | 70 | 80 | 85 | 90

e | -12,0|-11,7]-541-56]-2,8108]-16]-40]-6,2]6,6
Ne | 11 |12 |13 |14 |15 |16 |17 |18 19 20
x [92 100 | 120 | 130 | 145 | 150 | 200 | 250 | 300 | 360
e | 13,7]1122(144 |40 |34 [232[16,2|-16,8|-27,8|9,8
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Heobxomumo:
® [OCTPOUTH IpaduK OCTATKOB B 3aBUCHMOCTH OT 3HAUCHUH TMEPEMEHHOU X U CENaTh
BBIBOJIbI.
® MPUMEHHUTH TECT PaHrOBOW Koppemnsiuu CrupMeHa Ui OLIEHKH TeTePOCKEeTaCTHUHO-
ctu (o = 0,05).
e npuMmeHHUTH TecT [onpadenpna-Ksanara (k = 8).
3. Ucnonw3ys nannblie ¢aitna PeIHOKKUIBS. X]S, TOCTPONHTE MOJIENH 1IeH KBApTUP PA3HOTO
THTIA, TPOTECTUPYHTE KadecTBO Mojenel, Hammdue dS(P(EKTOB aBTOKOPPEIANUUA U
reTepoCKeIaCTUIHOCTH. JlaliTe MHTepIpeTaIfio pe3yabTaToB.
4. B Tabnuie nmpuBOAATCS JaHHBIE 00 ypoBHe MexaHu3anuu Tpyaa (%) x U JTHEBHOUH

BBIPA0OTKE (€71.) ¥ No 28 04HOPOAHbIM NPEANPUATUAM:
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 JIUHEHHOE YpaBHEHHE PErPecCMM W OICHUTE €ro KadecTBO uepes
koaddurment nerepmunanuu u F-kpurepuii @urmepa.

[TocTpoiite rpadguk OCTAaTKOB B 3aBUCUMOCTH OT 3HAYCHHUI YPOBHS MEXaHU3AIMH TPY/a.

[IpoBepbTe OCTaTKM HA r€TEPOCKETACTUYHOCTD C MTOMOIIBIO TECTa Y aiTa.

[Mpumennte o606menusii MHK, npennonaras, d4ro Gz(e) = o°X{%. CyuiecTBEHHO JH
m3MeHwIcs ko3 dunment perpeccun? [IpuromHo m HOBOE ypaBHEHHE JJIsi TPOTHO3UPOBAHUS?

Tema 8. XapakTepuCTHKH BpPEMEHHBIX PsIOB, UX HAeHTUUKauug. MopaenupoBaHue
OJIHOMEPHBIX BPEMEHHBIX PsAA0B. MOIeIMpOBaHNe HECTALIMOHAPHBIX BPEMEHHBIX PsAJIOB.

Tunossle 3a1aHus:

1. UmeroTcss naHHble O AMHAMUKe yucia npeanpusatuii B Poccuiickoit ®Penepanuu B
1995-2003 rr. (¢aitn npeanpustus-Pd.xls).

ITo xaxnomy cyowexty Poccuiickoit denepanyu, BXoadlieMy B COCTaB (peaepanibHOro
OKpyTa, 1 B 11e510M 110 FOHOMY (peiepambHOMY OKpYTY HaWIUTE:

1) nosiro Manelx NpeANnpHUsATHNA B OOIIEM YMCIIE MPEANPUATHI B KaXKIOM U3 yKa3aHHbBIX
JeT;

2) mapameTpbl JIMHEHMHOTO, SKCIHOHEHIMAJIbHOIO, CTENEHHOr0, THIEePOOIUUIECKOrO
TPEHJI0B, OMUCHIBAIOIINX AUHAMUKY JOJIHM MaJbIX NpeAnpusTuil. Beibepure n3 HUX HaWTyUIlIN;

3) oxapakTepusyiTe pa3BUTHE MAaJloro MPeANPUHUMATEILCTBA B OTACIbHBIX CYyOBEKTax
Poccutickoii @enepamyu u B heaepaibHOM OKPYTe B IIETTOM.

2. MocTpouTb aAAUTMBHYIO MOAENb BPEMEHHOTO pafa No AaHHbIM 06bemoB noTpebneHus
3N1EKTPO3HEPTUM (MTH. KBTY) KMUTenssmu pernoHa 3a nociegHue 4 roga:

Howmep kBaprana, t | [lorpebienue 3/3, y;
1 6,0
2 4.4
3 5,0
4 9,0
5 7,2
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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

Jlatb nporHo3 06 oObeme MoTpedsIeHUsT AIEKTPOIHEPTUN KUTEIIMU PETHOHA B TEUECHUE

MEpBOTo NMOJyroaud CJICAYrOmeEro rojaa.

3. MNoCTpouTb MYAbTUMANKATUBHYIO MOAENb BPEMEHHOro pAga Mo AaHHbIM O NpUbbIIK
KoMMaHuu (Tbic. AoNAN.) 3a nocneaHue 4 roaa:

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

CraenaTb MPOrHO3 0KUIAEMON MPUOBUIH 32 TIEPBOE MOIYTOINE CIEAYIOLIETO ro/a.

Tema 9. CucteMbl JINHEHHBIX OJJHOBPEMEHHBIX YPaBHEHUI.
Tunosple 3agaHuA:

ITo NCXOAHBIM JaHHBIM JIJISA Hp@I[JIO)KGHHOfI MOACIIN:

A

N3y4daetcs Moaens BUaA:
Y=a+b(C+D)
C=a,+bY+bY

HallMOHAIBHBIA JOXO0J1 IpeamecTBytomero rojaa; C — nuyHoe notpedieHue; D — KOHSUHBIN

BBIJICIIUTh SHJIOT'€HHBIE U SK30T'€HHbIEC IIEPEMEHHBIC;
OTIPEIENINTh, UACHTU(DHUIIMPOBAHO JIM KAXKA0E U3 YPABHEHUI MOJICIIH;
OIIPEAETUTh METO OLIEHKH NapaMeTPOB MOJIEIH;

OTpeIeNIUTh KO (UIIMEHTHI TPUBEICHHON (HOPMBI MOIENH;
OIIPEAETUTH KOAPPHUIUEHTH! CTPYKTYPHOU (HOPMBI MOJIEIH;
BBIYUCIIUTH KOA(PUIIMESHTHI AETEPMUHAIIHH.

rae Y — BalloBOM HaIMOHAIBHBEIM 1Ooxond; Y., — BaloBOM

crpoc.
HNudopmanius 3a IeBATH JIET O TPUPOCTAX BCEX MOKA3aTEICH JTaHa B TaOIHUIIE:
T'on D Y, Y C
1 -6,8 46,7 3,1 7,4
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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 46,6 314
9 32,3 46,6 56,0 39,1

Tema 10 — 11. MonenrpoBaHue B3auUMOCBSI3€l 110 BPEMEHHBIM PsiZIaM.

DJIEMEHTBI TEOPUMU.

[IpenBapuTeNbHBIN 3Tal TaKOr0 MOEIMPOBAHUS 3aKIIOYACTCSl B BBISIBJICHUU CTPYKTYpPBI
M3y4aeMbIX BpEeMEHHBIX psAnoB. Eciau Ha 3TOM 3Tame ObLTO BBIABICHO, YTO BPEMEHHBIE PSJIbI
COJIep’KaT CE30HHbIE WM LMKIWYECKUE KoJIeOaHMs, TO Iepesl INpPHUBEIECHUEM JajbHEHIIEero
MCCIJIETOBaHMSI B3aUMOCBSI3U HEOOXOIUMO YCTPAHUTh CE30HHYIO WM [UKIMYECKYI0 KOMIIOHEHTY
U3 YPOBHEHM KaXJ0ro psja, IMOCKOJIbKY €€ HaJluuue INPUBEAET K MCKaKEHUI0 HCTHHHBIX
MOKa3aTeNel CUIIbl U TECHOTHI CBA3M M3yUYaeMbIX BPEMEHHBIX PsIIOB. Y CTpaHEHHE CE30HHON WU
LUKINYECKOH KOMIIOHEHT U3 YPOBHEH BPEMEHHBIX PSAJI0OB MOXHO IIPOBOAMTH B COOTBETCTBUU C
QITOPUTMOM TIOCTPOCHHSI aAJUTHUBHOW M MYJNbTUILIMKATUBHOM MoOJenel, pacCMOTPEHHBIM
panee. IIpu nmanpHeimeM HM3I0KEHHM METOAOB aHAJIHM3a B3aMMOCBS3EH B ATOW J1abOpaTOpHOM
paboTe MBI TpPUMEM MPEANONOKEHUE, YTO H3yuyaeMble BPEMEHHBIE psSAbl HE COJEpKaT
MEPUOIUYECKUX KOJIeOaHU M.

Jasi Toro 4tro0bl MOJYYUTHh KOIPPUUIMEHTHI KOppeJsiiuM, XapaKTepusymlluue
NPUYHHHO-CJIEICTBEHHYIO CBSI3b MKy M3y4aeMbIMH PSAJAMH, cjlelyeT H30aBUTbCS OT TaK
Ha3bIBAEMOIl «JI0KHOH KOppesiliii», BbI3BAHHOW HAJIMYHUEM TeHIEHIIUH B KAXKIAOM psijie.

Jnist ycTpaHeHHs TEHASHIIMHM OOBIYHO IPUMEHSIETCS CIICAYIOIINE METOIBI:
» HociesoBaTebHbIX pa3HOCTei;
» OTKJIOHEHHi OT TPEHIa;

» BKIIIOUEHHE B MOJIENh Perpeccur (akTopa BPEMEHH.

IIpumep Nel
Nmerorcs nanHble 00 yposkaitHOCTH MieHUIb! (Y — ypoKailHOCTh MIIEHULIbI B IEHTHEPax
c | ra) OTHOCHTENbHO HCHOJb30BAHUS MHHEPAIbHBIX YyH0OpeHuil (X — MHHEpaJbHbIE
yA0OpEeHus B KT YUCTOT0 KOMITOHEHTa) B Boponexkckoii obmactu 3a 1995-2004 rr. (Puc.1).
Tpebyercs:

C momoIpi0 METOJa MOCIeAOBATebHBIX (MEPBBIX) PA3HOCTEH OIEHUTh CTPYKTYpHBIC
rnapameTpbl MOJAECIIH.
Pemienue
Pe3ynbrarel mpoBepKH BPEMEHHBIX PSIIOB HA aBTOKOPPEIISILIMIO IPUBEACHBI B MOCIEAHEHN
cTpoke puc.l.
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B [ c [ D [ E |
1 Y x Y DX
2 18,2 27.2 - -
3 18,7 27.8 0.5 0.6
4 19,3 23,5 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 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 28,2 39.1 0.4 0.5
19 28.3 39.4 0.1 0.3
20 29.5 40,4 1,2 1
21 30.4 41,2 0.9 0.8
22 | 0.99725 0.9978 0.12285 0.27774
Puc.1.

Hcxoanble mepeMeHHble MOJAEIU IpeoOpa3yroTcsi, B YaCTHOCTH, PACCUMTHIBAIOTCA HX
IIEPBBIE PA3HOCTHU:

AY =YY, AXi= Xe-Xer.

[TockonbKy MOMy4eHHBIE PsAIbl HE COAEPIKAT aBTOKOPPEIALMH, OyleM HCIOIb30BaTh UX
BMECTO MCXOJHBIX JaHHbIX. KoapuuueHT Koppensuuu psioB IO MEPBbIM Pa3HOCTIM
cocraBiser 0,82. DTO NOATBEP)KJAET BBIBOJ O HAIUYMKM  TECHOM NPSAMON CBSA3M MEKIY
YPOXKAMHOCTBIO MIIEHULIBI U UCIIOJb30BAHUEM MUHEPAIbHBIX YOOPEHUH.

C nomompto kiaccuueckoro MHK onennBaem napamerpst Mojenu AY=Bot+ BiAX, ans
storo CepBuc—— AHaau3 JaHHbIX —— Perpeccus.

PesynpTaThl pacueToB NpHBENEHBI Ha PUC.2. U CBUIETEIBCTBYIOT O CYLIECTBEHHOCTH
[IapaMeTPOB PErPECCUH, a TAKKE O JOCTOBEPHOCTH M 3HAYMMOCTH YPAaBHEHHs B LEIOM. Takum
00pa3oM, ypaBHEHHE PETPECCUH TPUMET BHL:

AY=0,09+ 0,75AX

OKOHOMMYECKAss HWHTEpIPETalys IOJYyYEHHOM MOJEIM COCTOMT B TOM, UTO IIpH
YBEJIMYEHUH KOJIMYECTBA BHECEHHBIX yAOOpeHMH Ha 1 K- YUCTOro KOMIIOHEHTa HPUPOCT
YPO>KalHOCTH NIIEHUIBI yBeanuuTces Ha 0,75 HEHTHEPOB C rekrapa.

A | B | C | o | E | F | @
| 1 |BoBOJMUTOrOB
2
3 PoeneccioHHan cmamucmuya
4 | MHoecTBEHHEIA R 0821291843
5 |Rmanpar 0,674520291
E HoprvpoBakHei R-keagpar 0655374426
| 7 |CrannapTian oumbra 0153228185
8 |HabnioneHuA 19
| 9]
10| AMCnepCHORHEN aHanke
11 af 55 MS F Snavumoces F
| 12 |Perpeccis 1 0627174884 0327174804 352305906 1,62863C-05
| 13 |OcTarox 17 0399140006 0023473377
14 {roro 18 1226315789
15
16 Koachepuuenime! Crandapmuan otuira emamucmuia | P-Jnadenus | Hustue 95%  Bepxnue 85%
|17 | Y-nepeceystie 0086261512 0099708628 0365397917 03892945 -0122085003 0206648627
18 [MapamerHan X 1 0751617541 0126630084 5935536923 16206E-05 0484451419 1018783664
Puc.2.
IIpumep Ne2
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HmeroTcs TaHHBIE O COBOKYITHOM JIOXOJ€ ceMbU B Mecsll (X, ThIC. py0.) M pacxonax Ha
ToBapbl mepBoi HeoOxomumoctu (Y, Thic. pyO.). Hcexomuele naHHble 3a 12 Mecsies
NpeJCTaBJIeHbI B Ta0.2.

Tpeoyemca:

C momolupl0 METOAa OTKIOHEHUH OT TPEHJAa OLIEHUTh CTPYKTYPHBIE NapaMeTpbl MOAEIN
B3aUMOCBs3H Y ¢ X.

Tab6muma 2
Mecsn 1 2 3 4 5 6 7 8 9 10 11 12

Pacxonpl Ha

TOBApRINCPBOM 5 55 7 g 83 9 11 12 13 14 145 17

HEOOXOIUMOCTH
, Y

COBOKYITHBIN
gmoxogqcempuB 85 88 11 11,8 12,2 13 155 16,5 18 19 20 22
mecsir, X

KoppensiuoHHo-perpecCHOHHbIN aHalTiN3, POBEIECHHBIN MO0 MCXOIHBIM JaHHBIM PSJIOB,
MIPUBOJIUT K CIEAYIOIINM PEe3yJIbTaTaM:

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 pUIUEnT AeTepMHUHALN;

I'yx — KO3 (ULIUEHT MapHOW KOPPEIHH;

1y(1), rx(1) — K03 PUIHEHTHI ABTOKOPPEIIALUH TIEPBOTO MOPSIIKA.

OueBngHO (puc.l.), YTO TOJMYYCHHBIE PE3YJIBTATHl COMACPKAT JIOKHYIO KOPPEISIIHIO
BBUJIY HAJIMUUS B KQXKJIOM U3 PSJI0OB JTMHEHHON TCHCHIINY.

25,00 -
20,00 -
15,00 +
10,00 +
-~ —a— X
—a—Y
5,00 ~ — — JlnHenHbIn TpeHa Y
JlnHenHbIn TpeHa X
0,00
1.2 3 4 5 6 7 8 9 10 11 12

Puc.1.
ITo Tpernam Y(t)= 3,54 + 1,05t u X(t)= 6,70 + 1,23-t onpenenum pacueTHbIC 3HAUYCHUS U
OTKJIOHEeHHS OT TpeHI0B Y-Y (t), X-X(t) (puc.2.).

Mecsin X Y X(t) Y(t) Z=X-X() | Zy=Y-Y(b)
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
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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.

3HaueHus: Kod3((HUIMEHTOB aBTOKOPPESIUN MPHUBOIAT K BBIBOJY, YTO BPEMEHHBIEC PSJIbI
OTKJIOHEHMH OT TpPEHJOB MOXKHO HCIOJNb30BaThb JJIS  IOJyYEHUS  KOJMYECTBEHHOM
XapaKTePUCTUKU TECHOTHI CBSI3U UCXOAHBIX BPEMEHHBIX psiioB. KoadduiueHT koppensiuu mno
OTKJIOHEHHSM OT TpeH10B paseH 0,899.

Ypasnenue mooenu pezpeccuu no omxnonenuam om mpenoos umeem uo:
7,~=0,821-Z,, rne Z,= Y-Y(t), Z,= X-X(t).

CopepxarenpHass WHTEpHpPETAlMsl MApaMETPOB H3TOM MOJENW 3aTpylaHUTenbHA. Tak,
napametp [:=0,821 nmoxkaspiBaer, uro Ha 0,821 B cpeaHeM 3a mepuoJl OTKIOHUIIOCH 3HAYCHHE Y
OT TPEHJA NPU OTKJIIOHEHUH X OT CBOEro TpeHJa Ha | eInHuIy n3MepeHusl.

OpHako JaHHOE YpaBHEHHME PErPECCUU MOYKHO MCIOJIb30BaTh JUIs MPOrHO3UpoBaHus. s
3TOro0 HEOOXOIUMO OINpPENEIUTh TPEHAOBOE 3HAYeHHE (DaKTOpHOro mpus3Haka X(t) U OLEHHUTh
BEJIMYMHY IPEIIO0JIaraéMoro OTKJIOHEHHUs (aKkTHUEeCKOro 3HaueHus X OT TpenzaoBoro. [lanee
oIpeJielisieM 10 ypaBHEHMIO TpeHjaa 3HaueHue Y (t) . [lo ypaBHeHuto perpeccuu OTKIOHEHUH OT
TPEHJOB HAXOAUM BEIUYHHY Zy: . 3aT€M JIeJIaeM TOUCYHBIN MPOTHO3 Y up(t+1)=Y (t)+Zy(t).

Takum o6pazom, ans paccmatpuBaeMoro mnpumepa Ymp (13)=Yuoen(t=12) + Zy(12).
Brruucisem:

Y(@=12)=3,54+1,05-1=3,54+1,05-12=16,13;
X(t=12)=6,70+1,23-12=21,46 ; Z =X, —X(=12)=22-21,46=0,54
Z,,,=0821-Z_,,=0821-0,54=0,45

Y; =16,13 + 0,45 =16,58.
IxaJja oneHUBAHUA

YcTHbIM onpoc
YpoBeHb 3HAHWH, YMEHMH UM HAaBBIKOB OOydYaroUmIerocs IpPU YCTHOM OTBETE BO
BpeMsl IPOBEJIEHUSI TEKYILIero KOHTpoJis ompenenserca Oamtamu B Auamnasone 0-100 %.
KpI/ITepI/ISIMI/I OLICHUBAHUA IIPU MPOBCACHHUU YCTHOI'O OIIPOCa SABJIACTCA ACMOHCTpalsad OCHOBHBIX
TEOPECTUUCCKUX HOJIO)I(GHI/Iﬁ, B paMKax OCBamBaeMoi KOMIICTCHIIMK, YMCHUC IIPUMCHIATH
IMMOJIYYCHHBIC 3HAHUSA Ha MNPAKTUKC, OBJIAACHUC HAaBbIKAMU aHaJin3a W CUCTECMATU3allun
nHpopmaiuu B 00s1acTu PUHAHCOB.
Mpu oLEeHNBaHUM Pe3yNbTaTOB YCTHOrO OMPOCa UCMOb3YETCA CNeAYHoLLasn WKaNa OLEHOK:

100% - 90% | Ywammiics AEMOHCTPHUPYET COBEPIICHHOE 3HAHHUE OCHOBHBIX TEOPETHYECKHX ITOJIOKEHHUH, B
paMKax OCBaMBaeMON KOMIICTCHIMH, YMEET NPUMEHSITh IOJyYeHHbIC 3HAaHWS Ha TPAKTHKE,
BJIaJICCT HABBIKAMH aHAIU3a U CHCTEMAaTH3aluu HHPOPMAHU B 001acTH (PUHAHCOB
89% - 75% | Yuammiics TEMOHCTPHUPYET 3HaHUE OOJBIICH YaCTH OCHOBHBIX TEOPETHUYCCKHX ITOJIOKCHHM, B
paMKax OCBaHMBacMOW KOMIICTCHLIMH, YMEST NMPHMEHSATh MONYYCHHBIC 3HAHHS Ha TPAKTHKE B
OTZENBHBIX cdepax NpodecCHOHAIBHON JeATeIbHOCTH, BIAJEET OCHOBHBIMU HAaBBIKAMU
aHaJM3a ¥ ccTeMaTH3aluuy nHpopManuu B o0siacTi (UHAHCOB
74% - 60%  |Yuamuiicss ITEMOHCTPUPYET JOCTATOYHOE 3HAHUE OCHOBHBIX TEOPETHUECKUX IOJIOKECHUH, B
paMKax OCBaMBaeMOH KOMIICTCHIIMH, YMEET HCIIOJB30BATh IOJIYYCHHBIC 3HAHMS JJIS PEIICHUS
OCHOBHBIX TPaKTHYECKUX 3a/ad B OTACNBHBEIX cdepax NpodecCHOHATBPHONW JSSTeNBHOCTH,
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YaCTHUYHO BJIAACCT OCHOBHBIMU HAaBBIKAMH aHAJIN3a U CUCTCMAaTH3allUU I/IH(bOpMaHI/II/I B o0acTtu
¢buHAHCOB

menee 60% VYyamuiics N1€MOHCTPUPYET OTCYTCTBHE 3HAHUSI OCHOBHBIX TEOPETHMYECKUX IMOJIOKEHUH, B
paMKax OCBaWBaeMOW KOMIICTEHIIMH, HE YMECT NMPHUMEHSATh MOJTYYCHHBIC 3HAHUS Ha MPaKTHKE,
HE BJIQJICCT HABBIKAMH aHAJIN3a M CUCTEMAaTH3allui UHPOPMAITUK B 001aCcTH (PUHAHCOB

TecrupoBanue
YpoBeHb 3HAHMN, YMEHMM M HaBBIKOB OOYy4YaloIIErocs IPH YCTHOM OTBETE BO
BpeMs IPOBEICHMS TEKYILEro KOHTpOJs ompenensercs Oamtamu B auanazone 0-100 %.
KputepueM oneHuBaHusi HpU MPOBEIEHUU TECTUPOBAHMS, SIBISETCA KOJUYECTBO BEPHBIX
OTBETOB, KOTOpblE JaJ CTYIGHT Ha Bompochl Tecra. [Ipum pacuere KoiuuyecTBa Oalios,
MIOJIyYE€HHBIX CTYJEHTOM II0 UTOTaM TECTUPOBAHMSI, UCIIOJIb3YETCs clleayromas Gopmyna:

E:EXIOO%,
(@)

rae b — xomuecTBO 6aJ'IJ'IOB, MOJIYUYCHHBIX CTYACHTOM 110 UTOIraM TECTUPOBAHM,
B — KOIMYEeCTBO BEPHBIX OTBETOB, IAHHBIX CTYJCHTOM Ha BOIIPOCHI TECTA;
O — of11ee KOJIMYECTBO BOIIPOCOB B TECTE.

IIpoBepka Keiica
VYpoBeHb 3HaHUM, yMEHMH U HaBBIKOB OOydarollerocs NpU IpOBEpKe Keiica BO
BpeMsl IIPOBEJEHUS TEKYIIEro KOHTpoJis ompenenserca Oamwtamu B Auamnasone 0-100 %.
KpurepusiMu olleHUMBaHMs TpU NpOBEpKe Keica sABISETCAs JEMOHCTpalMs OCHOBHBIX
TCOPCTUICCKUX HOHOX(GHHﬁ, B paMKax OCBanMBaeMoOH KOMIICTCHIINH.
ITpu oLleHMBaHUU PE3yJIbTATOB PELICHUS Kelca MCNo/b3yeTca ceayolas WKana OLEHOK:

o/ _ 0 > -

2

100% - 90%  |Ydammiicss IeMOHCTPUPYET COBEPILIEHHOE 3HAHME OCHOBHBIX TEOPETHUECKHUX TOJOXKEHUIT
MPaKTUYCCKUX U aHAITTUTUYCCKUX HABBIKOB B paMKax OCBanMBaeMoOM KOMIICTCHIINU.

89% - 75%  |Ywammiicst JeMOHCTpHpYET 3HaHWE OONbIIEH YacTH OCHOBHBIX TEOPETHYECKUX ITOJIOKECHHUM,
MPAKTUYECKHUX U aHAJMTUYECKUX HABBIKOB B PAMKaX OCBaMBaeMOW KOMIIETCHIIMU.

74% - 60%  |Yuamuiics AEMOHCTPHUpPYET JOCTAaTOYHOE 3HAHWE OCHOBHBIX TEOPETUYECKUX TIOJIOKEHUH,
MPAKTUYECKUX M AaHAJTUTUYCCKUX HABBIKOB B PAMKAX OCBAMBAEMOW KOMIICTCHIIHH.

MeHee 60% | Yuammiics JEMOHCTPUPYET OTCYTCTBHE 3HAHHUSI OCHOBHBIX TEOPETHUECKUX IOJIOKEHUH,
MPAKTUYCCKUX M AHAJIMTHYCCKUX HABBIKOB B PAMKAX OCBAMBAEMOW KOMIICTCHIIHH.

Penrenne 3agau
YpoBeHb 3HaHWM, YMEHUH U HaBBIKOB OOYy4YaroIErocs MpU pELIEHUH 3a7ad BO
BpeMs IPOBEJCHMS TEKYyILEro KOHTpOJs ompenensercs Oamtamu B auanazone 0-100 %.
KputepreMm oreHuBaHUS MpH PELISHUM 3a]ad, SBISIETCS KOJMYECTBO BEPHO PEILIEHHBIX 3ajad.
IIpu pacuere kosnnyecTBa OaNsoB, IMOJYYEHHBIX CTYAEHTOM II0 MTOraM peLIeHHs 3a7ad,
UCTIONB3yeTCs cleaytomas Gpopmya:

E:EXIOO%,
o

rae b — konnuecTBo 6ayIoB, MOJyYEHHBIX CTYJEHTOM I10 UTOTaM pelIeHHs 3aJay;
B — konm4ecTBO BEPHO PEIICHHBIX 33/1a4;
O — of1ee KOIMUECTBO 3ajay.

Pemenne cuTyalluoOHHOM 3a1a4m
YpoBeHb 3HaHWUN, YMEHHH © HABBIKOB OOYyYalIIerocs TIPH  BBITOJTHCHUH
CUTYAIIMOHHOM 3aJjauil BO BpEMsl MPOBEACHUS TEKYIET0 KOHTPOJIA ONpenessieTcss OauiamMu B
muanazone 0-100 %. Kpurepusmu orieHUBaHUS SBIISETCS cOOp M 00OOIICHHE HEOOXOIUMOI
uH(pOpMAIlMK, TPABWIBHOE BBITIOJHCHHE HEOOXOIMMBIX PACUETOB, JIOCTOBEPHOCTH W
000CHOBAHHOCTH BBIBOJOB.
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Mpn oueHMBaHUM pe3ynbTaToB pelleHunA CMTyaLLMOHHOVI 3a4a4M UCNONb3yeTCcA chneayrouwan

LLKaJ1a OLEHOK:

100% - 90%

VYyammiics IEeMOHCTPHUPYET COBEPIICHHOE 3HAaHHE OCHOBHBIX TEOPETHUECKUX IOI0KEHHI,
yMeeT cobuparts 1 00001maTe He0OXOMUMYIO HH(OPMALIHIO, TIPABUIIBHO OCYIIECTBIISIET PACUETHI,
JIeTIacT 000CHOBAaHHbIE BBIBOJIBI

89% - 75%

VYuamuiicss 1eMOHCTpUpPYET 3HaHWE OOJbIIEH YacTH OCHOBHBIX TEOPETHUYECKHX MOJIOKCHHUH,
MOXeT co0paTh OOJNBIIYI0 Y4acTb HEOOXOAMMOI WHQOpMAalMH, PacCYMTHIBAET HEOOXOIUMBIC
TIOKa3aTesIH, JIeJIaeT BBIBOJIBI, JIOIYCKasi IPU 9TOM HE3HAYUTENILHBIE ONTHOKH

74% - 60%

VYyamumiics JeMOHCTpUPYET 3HaHUE HEKOTOPOM HacTH OCHOBHBIX TEOPETHUECKUX IMOJOKEHUH,
MOXeET co0paTh HEKOTOPYIO YacTh HEOOXOAMMOW WH(POPMALNH, PACCUUTHIBACT HEOOXOIMMEIC
MTOKA3aTeNH, IeTaeT BHIBOJIBL, JOMYCKas IIPH STOM OITHOKH

menee 60%

annmﬁcs{ ACMOHCTPUPYCT OTCYTCTBUEC 3HAHUSA OCHOBHBIX TCOPCTUYCCKUX HOJIO)I(GHI/Iﬁ, yMCHI/II\/‘I
1 HaBBIKOB B paMKax OCBaMBacMOM KOMIICTEHIIUH.

5. OueHovHbIe MaTEPUAJIbI IPOMEKYTOYHOM aTTECTALMHU 0 AUCHUILINHE

5.1. MeToabl nNpoBeeHUs IK3aMeHAa

Ix3aMeH MPOBOAUTCH C IPUMEHECHUEM CIICAYIOIIUX METOA0B: MCTO/] YCTHOI'O OITpOCa
mo BOIpOCaM H3 TICPCHHA TPHUMCPHBIX BOIIPOCOB U3 I.5.2 ¥ BBIIOJHEHHS MMPAKTUICCKUX

3aJaHuH.

5.2. OueHoYHbIe MaTEePHAJIBI IPOMEKYTOYHOH aTTeCTALUN

Komnonent [TpomexxyTOUHBIH / KITIOYEBOIH MHIUKATOP Kpurepuii onennBanus

KOMIETEHINH OIICHUBAaHUS
OIIK OC-3.1 — 3HAeT OCHOBHBIC TEOPETHYECKHE IOJIOJKE- |— JEMOHCTPUPYET 3HAHHS OCHOB
Crioco6eH UCIoIbp30BaTh HUS: PUCK, HEONPEIEICHHOCTD, (PaKTOPHI HE- | MaTeMaTHYeCKOM CTaTHUCTHKH,
MaTeMaTHYeCKUH OTIpE/ICIICHHOCTH HEOOXOAMMBIX U  aHaIW3a W
WHCTPYMEHTapUH JUIs OIICHKH nHpOpMALUH IpH
MOCTPOEHHUS pemeHnu TUIOBBIX
9KOHOMETPHUUECKHI MaTeMaTHYeCKUX 3a71ad;

MOJENEHN IS pEelIeHUs
MPUKIIAIHBIX 3a/1a4

— oreHka 3pPEeKTUBHOCTH MPEUIOKEHHIN MO
Pa3BUTHIO OOBEKTA HCCIICMOBAHUS C YUIETOM
(hakTOpa HEONPEICICHHOCTH

— aHATM3UPYET U CUCTEMaTU3UPO-
BaTh CTaTUCTUYECKUE JAHHBIC C Iie-
JIBKO BBIABJICHUSA 3aKOHOMepHOCTeﬁ.
— TPUMEHSET PErpeCCUOHHBII
aHaIN3; OCHOBBI CTAaTHCTHYECKOTO
OLICHUBAHMsS U aHalu3a TOYHOCTH
I1apaMeTpOB YPaBHEHHS PETPECCHHU.

— BJIaJACCT HaBbIKaMU 000CHOBaHUS npume-
HEHHUA pa3IMYHbIX METOJI0B MOJACINPOBAHUA

— yMeeT pa3padarbiBaTh HOBBIC

OKOHOMCTPHUYCCKUE MOACIN Ha
OCHOBEC MCTOO0B
MaTEMaTHYCCKOI'O aHAJIMn3a,

OIIK OC-5.1

Crioco0eH pUMEHSTh
HH(POPMALIMOHHBIC
TEXHOJIOTUH TIPH PEIICHUH
MPaKTHYECKUX 33134
9KOHOMETPUICCKUMH
METOJaMU

— 3HAeT MpPOTrpaMMHOE OOCCIICYCHUE, WC-
MOJIb3yEeMOE TIPY PEIICHUH MPAKTUICCKUX 3a-
Jlad 5KOHOMETPUIECKUMHU METOJaMU

— OCYIIECTBIISET BBIOOD
NPOTPaMMHBIX  CPEICTB, HCIOJIb-
3yeMBIX TPU pPEIICHUH IpaKTHye-
CKMX 33/1ad HKOHOMETPUYECKUMHU
METOAaMU

— TPHUMEHSET nH(pOpPMALNOHHBIE
TEXHOJOTUH IIPU PEIICHUH MPAKTHYECKUX
3a[a4 SKOHOMETPUIECKUMHU METOIaMU

—  HCTONB3YyEeT MIPOTrpaMMHBIE
MIPOYKTHI npu peneHnn
MIPaKTHYECKUX 3ajau

OKOHOMCTPHUYICCKUMU METOAAM

— HCHOJb3yeT MaTeMaTUYECKUE METOIAbl U
3aKOHOMEPHOCTH YKOHOMUYECKOW HAYKH M
MOJrOTOBKM U OOOCHOBaHHUSI pElLICHHH B
PO eCCHOHANBHOM JIESITENFHOCTH

— HCIIOJIB3YET METOAbI
MaTeMaTHYeCKOM CTaTUCTUKU B

uensx  cbopa, o00paboTku U
aHaJM3a JIaHHBIX;

— TIPUBOJHUT o0ocHOBaHHE
MIPUMEHSEMBIX METOJI0B

MaTEMAaTHICCKOM CTAaTHUCTUKA B
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Komnonent [TpoMesxxyTOUHBIH / KITIOYEBOM UHIUKATOP Kputepuii oneHuBaHuS
KOMITETECHINH OILICHUBAHUS
uensix  cbopa, o0OpaboTku
aHAIM3a IAHHBIX.
OIIK OC-6.1 — 3HAaeT  3aKOHOMEPHOCTH M  METOJbI | — OCYLIECTBISIET 00paboTKy
CrnocoOHOCTb IPUMEHATE | SKOHOMUYECKONW HAYKH, 3a1a4d U LI Npo- | HHGOPMALMU, HEOOXOAUMYIO JJIs
9KOHOMETPHUICCKHE (heccuoHanbHON JAeSITEILHOCTH MIOCTPOCHUSI  SKOHOMETPHUYECKOM
METOJIBI /ISl OLICHKH MOJIETI B paMKax peIiaeMo HpH-
3} PEKTHBHOCTH POCKTOB KJIQJHOM 3a7jauu
— HCHOJIB3yeT MaTeMaTHYeCKUe METOAbI U | — BBIABISIET po0IIEeMBI
3aKOHOMEPHOCTH SKOHOMUYECKOW HayKH JUIS | 9KOHOMHUYECKOrO Xapakrepa Mpu
MOJArOTOBKM W OOOCHOBaHHUSl pELICHHH B | aHalIW3e KOHKPETHBIX CUTyalud U
PO eCCHOHANBHOM JIESITENbHOCTH IIPEaIaracT Croco0bl UX PELICHUs,
OLICHMBAET PE3yIbTATHI.

TunoBble OLlEHOYHbIE CPEICTBA MPOMEKYTOYHOI aTTeCTALMHU
Bomnpocsl k 3x3ameny no aucuumiinie b1.0.02 «®uHaHcoBasi 3IKOHOMETPUKA»

1. Onpenenennie 5koHOMETPUKH. OCHOBHBIE ATANlbl SKOHOMETPUUECKOTO UCCIICAOBAHMUS.

2. lenu 1 3aa4 S5KOHOMETPUUECKOTO MOJICTTUPOBAHUS (Ha IPUMEpE).

3. Onpenenenrne 5KOHOMETPUUECKON MOJeNU. TUIBI IEpEMEHHBIX B IKOHOMETPUUYECKUX
Moensx. OCHOBHBIE THITHI BEIOOPOYHBIX JaHHBIX.

4. Ormpenenenue SKOHOMETpHUeCKoW Moxaenu. Kiaccudukamms 5>KOHOMETPUYECKUX
MOJIEIIEN.

5. BeiOop BHIa MaTEMAaTUIECKON (PYHKITUH.

6. Ciy4aiiHple BeJIMUMHBI M UX YHUCIOBBIE XapaKTEPUCTHKHN: MaTeMaTHUECKOe 0XKHJIaHUE,
JHCIIEpCHs], CpEHEE KBAAPAaTUUECKOE OTKIIOHEHHE.

7. Boibopounas cpenusis. Breibopounas aucnepcus (Bapuanusi). CraHmapTHoe OT-
kJoHeHne. Bribopounas koBapuanms. Kosdduuument muneitnoit xoppemsunu. Koaddumment
JeTepMUHALINH.

8. Beibopounas cpennsist. CBoiicTBa BEBIOOPOUYHOM CpeTHEH.

9. Beibopounas qucnepcus (Bapuamus). CBoHCTBa quCTiEpCHU (BapHALIIH ).

10. BeiObopounas koBapuanusi. CBoiicTBa BHIOOPOYHON KOBAapHALIUH.

11. Jlunewnslii koddunment xoppensuun. CBOWCTBAa JHHEHHOrO KO3 (UIIMCHTA
KOppessuuy. TUIIBI KOppesaLuil.

12. OcHOBHBIE TPUYUHBI CYIIICCTBOBAHUS CIYyYalHHOTO YJICHA.

13. Perpeccust mo METOAy HAUMEHBIIINX KBaAPaTOB (00IIME 3aMEeUaHus).

14. BoIBOJ BBIpa)XXKCHHM AJIA MApaMETPOB d, b JIMHEWHOW MapHON PErpeccuu Mo METOAY
HAaUMEHBIINX KBaJPATOB.

15. MaTepnperanus TMHEHHOTO YpaBHEHHS PETPECCHH.

16. OueHka 3HaYMMOCTH MAapaMETPOB JIMHEHHOW PErpeccuy M KOPPESLUM: JTUHEHUHBIN
ko dumeHT  kKoppensauur, KOIPGUIMEHT  JeTepPMUHALUM, CpeaHUud  KodpduImeHT
anmacTUYHOCTH. CBS3b ¢ TapaMETPOM perpeccuu b.

17. t-kputepuit CTbIOJIEHTA OIEHKU CYIIECTBEHHOCTH MapamMeTpOB JTMHEHHON perpeccuu
U KOPPEJISILINH.

18. Ananu3 pgucniepcuid JUisi OUEHKM CTENEHW 3HAYUMOCTH YpPaBHEHUS JIMHEHHOM
perpeccuu.

19. CrangaptHas omuOka, ¢akTuueckoe 3HaueHue t-kpurepuss CThIOJCHTA,
TOBEPUTENBHBIA HHTEPBAI 115 K03 duImenTa JIMHeHo# perpeccuu b.

20. CrangaptHas omuOKa, ¢akTuueckoe 3HaueHue t-kpurepus CThIOJCHTA,
JIOBEPUTEIILHBIN HHTEPBAIT JUISI CBOOOTHOTO KOd((DHUIIMEHTA TMHEHHON perpeccuu a.
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21. CranpmaptHas ommOka, ¢akTHueckoe 3HaueHue t-kpurepus CTbrogeHTa s KO-
s dunmeHTa TMHEHHON KOPPEIISILIHU.

22. VlnTepBanbHbIN U TOUEUHBIHA TPOTHO3bI HA OCHOBE JIMHEHHOIO YpaBHEHUS PETPECCUH.

23. CpenHsisi OTHOCUTEIbHAS OIIMOKA alMpOKCUMAIIIH.

24. Astokoppensuus octatkoB. Kpurepuii lapobuna-Yotcona.

25. Mopeny TUHEHHOM PEerpecCur ¢ TeTePOCKEeTaCTHUYHOCTRIO (00IIIHe 3aMETaHusl ).

26. TerepockegacTU4HOCTb.  MeToapl  OOHApy)XEHUS  Te€TepOCKETACTUYHOCTH:
BU3yaJIbHBI METO/ U TECT PAHrOBOM Koppemsiunu CnupmeHa.

27. TerepockenacTUUHOCTb. MeTOoAbl OOHApPYXKEHUS TeTepPOCKeNTaCTUYHOCTH: TECT
lNonsadensaa-KBannara u tect Yaiita.

28. MeTtoabl yCTpaHEHHs FE€TEPOCKEAACTUYHOCTH.

29. HenuneitHas mnapHas perpeccusd. Kitaccel HenmHEHHBIX perpeccuid. Merton
HAaUMEHBIINX KBAJPaTOB JJIs OLIEHKH [1apaMeTPOB HEJIMHEHHON PErPECCUN.

30. [IpumeHeHrne B 9KOHOMHKE HETMHEHMHBIX MOJICTICH.

31. Koo puuueHT 31acTHUHOCTH JUIs TUHEHHON U HEJTMHEHHBIX PErpeccHil.

32. O0o0meHHsbIi MeTo HauMeHbux kBajapaToB (OMHK). Ceoiictea OMHK-o1eHok.

33. CrauuoHapHbIi BpeMEHHOH pAa: WACHTHU(QHKAIMSA, XapaKTepUCTHKa, o0OIue
3aMeYaHMs.

34. HecranuoHapHbIi BpEMEHHOM psJI: HICHTU(UKAIMS, XapaKTepHCTUKa, OOIIHe
3aMeYaHMs.

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

36. ABTOKOppesIHs YpOBHEH BPEMEHHOT'O Psifia U BBISIBIIEHUE €T0 CTPYKTYPBHI.

37. MoaenupoBaHue TEHIEHIIMN BPEMEHHOTO PAJIa.

38. MonenupoBaHUe CE30HHBIX U ITUKINYECKUX KOJICOAHHIA.

39. Knaccuueckas JIMHENHHas: MOJIENb MHO>KECTBEHHOM pErpeccui.

40. MmuoxecTBeHHass perpeccus. @PakToOpbl, BKIIOYAEMbIE BO MHOYKECTBEHHYIO
perpeccuio.

41. Ouenka napamMeTpoB JUHEHHON MHOKeCTBeHHOU perpeccnn MHK.

42. KoappuuueHT aeTepMUHAIMA U CKOPPEKTUPOBAHHBIN KOA(POHUIMEHT JeTepMHUHAIIH
B MOJIEJIM MHOKECTBEHHOM JIMHENHOM perpeccuu. VX cBoicTBa.

43. IlpoBepka 3HaAYMMOCTH YPAaBHEHHMsS MHOKECTBEHHOW IMHEMHOMN perpeccuu. [lose-
pUTENbHbIE  HUHTEpBaJbI  KOX()PUIMEHTOB UM  TMPOTHO3UPYEMBIX 3HAUCHUH  JMHEHHOMN
MHOKECTBEHHOW PErPECCUU.

44. OUKTUBHBIE IEPEMEHHBIE B PErPECCHOHHOM aHAJIM3E.

45. Tlonatue cucTeMbl OAHOBPEMEHHBIX YpaBHEHUH uX kiaccudukanus. OOmui BuA
CUCTEMBI JINHEHHBIX OJTHOBPEMEHHBIX YpaBHEHUI.

46. Cucrembl JMHEHWHBIX OJHOBPEMEHHBIX YpPAaBHEHHWI: MOHATUS SHJOTEHHBIX, JK30-
TEHHBIX U IIPEIONpeNeNeHHbIX ypaBHeHni. HeBo3moxkHoCTh npriMeHenuss MHK.

47. Cucremsl JIMHEHHBIX OJTHOBPEMEHHBIX YpaBHEHHUI: pooIeMbl
UACHTU(DUIIUPYEMOCTH.

48. JIByxmaroBpii MeTOJ HaUMEHBIINX KBAJIpaTOB JJIsl OLEHKU [apaMETPOB CUCTEMBI
JIMHENHBIX OJHOBPEMEHHBIX YPaBHEHUM.

49. KocBeHHBINI METOJ HAaMMEHBIIMX KBaJpaToOB JJs OLEHKH IapaMeTpPOB CHCTEMBI
JIMHENHBIX OJHOBPEMEHHBIX YPaBHEHUM.

IIxana oueHuBaHuda

YpoBeHb 3HAHMIA, YMEHHH W HABBIKOB OOYYaIOLIETOCs NMPH YCTHOM OTBETE BO BpeMs
IPOMEKYTOUHOW  aTTecTaluu  ompexensercs  oneHkamu  «OtimyHo» /  «Xopomoy/
«YnosnerBoputensHo»/ «HeynoBnerBopurensHo». Kpurepusmu oOleHHBaHHS Ha 3adeTe C
OLICHKOM SIBISIETCSl JAEMOHCTPAlUsl OCHOBHBIX TEOPETHYECKHX IOJIOKEHHH, B paMKax
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OCBaMBaeMO KOMIETEHIIUH, YMEHHE MPUMEHATh MOJIy4YEeHHbIC 3HAHUS Ha MPaKTHKE, OBJIa/ICHUE
HaBbIKaMU aHaJIM3a U CUCTeMaTu3aluu nHpopMaluu B 001acTy (PUHAHCOB.

Jns nuctmiuivH, (GopMoil mpoMeKYTOYHOW aTTecTallui KOTOPBIX SBISETCS 3a4eT C
OLICHKOM, TIPUHSATHI CIEIYIOIINE COOTBETCTBHS:

- 90-100% - «oTiuHO» (5);

- 75-89% - «xoporio» (4);

- 60-74% - «ynoBneTBOpUTENBHOY (3);

- meHee 60% - «HEYIOBICTBOPUTETHLHOY (2).

I'IpM OUEHUBAaHNN PE3Y/ZIbTATOB YCTHOIO ONpPOoOCa NCNOJIb3yeTCA Cieayoulan WKasia OUeHOK:

Oranbl  KOMIIETEHIIMH, IPEAyCMOTpPEHHble  00pa3oBaTeNbHOM  MPOTrpamMMoii,
c(OopMUPOBaHBI HA BEICOKOM YpoBHE. CBOOOHOE BIIaJICHUE MaTEpUaioM, BBISBICHHE
100% - 90% MEXIIPEIMETHBIX  CBA3el. VYBepeHHOE BJIAJCHHE IOHATHIIHBIM  amlapaToM
(oTn4HO) TUCUMIUIMHBL.  [IpakTHdeckre  HaBBIKM  NMPO(PECCHOHANBHOHW  JIEATEIbHOCTH
chopMHUpOBaHEI HAa BBICOKOM ypoBHe. CIIOCOOHOCTH K CaMOCTOSTEIHHOMY
HECTaHJapTHOMY PELICHHIO MPAKTHYECKHX 3a/1a4

Orambl  KOMIIETEHIIMH, TPEAyCMOTpPEHHbIE  00pa3oBaTENBHON  MPOTpPaMMOii,
c(opMUpPOBaHBl JI0CTaTOYHO. JleTaqbHOE BOCHPOM3BEACHHE Y4YEOHOro Marepuala.
[MpakTHyeckne HaBBIKM NPO(ECCHOHAIBLHON AEATEIbHOCTH B 3HAYMTEIBHOW Mepe
copmupoBanbl. [IpUCYTCTBYIOT HaBBIKH CaMOCTOSITENILHOIO PEUICHHsI PAKTHYECKUX
3a]a4 C OTJeNbHBIMU 3JICMEHTaMH TBOPYECTBA.

89% - 75%
(xoporo)

Ortampl  KOMIIETEHIIMH, HIPEAyCMOTPEHHBIE  00pa3oBaTeNbHOM  MPOTPaMMOM,
chopMHUpOBaHEI Ha MHHHMAIBHOM YpOBHE. Hammume MHHHMANBHO [OITyCTHMOTO
YPOBHS B YCBOCHHH YYEOHOTO MaTepHaja, B T.4. B CaMOCTOSTCIHFHOM pEIICHUH
MPaKkTHYeCKUX 33aad. [IpakTHueckue HaBBIKU INPOPECCHOHATIBHON JIESITENEHOCTH
c(hOopMHUPOBaHBI HE B IOJHOM Mepe.

74% - 60%
(YIOBIETBOPUTEIHHO)

OtTanbel KOMIIETCHLMH, TPeIyCMOTPEHHbIE 00pa30BaTeNbHOW MPOrpaMMoON, He
chopmupoBanbl. HemocTaTouHBIi ypOBEHB YCBOCHHS NOHATHHHOTO ammapara |
Hanuuue (parMeHTapHBIX 3HaHMW Mo auciuiuiiHe. OTCYTCTBHE MHHHMAJIBHO
JIONTyCTUMOTO  ypOBHSI B  CaMOCTOSTENIbHOM PEIICHWH NPAKTHYECKUX 3azad.
[TpakTHyeckre HaBBIKU MPOGEeCCHOHATBHON AESTETPHOCTH HE CHOPMHUPOBAHBI.

meHee 60%
(HEYyIOBIETBOPUTEIHHO)

(I)OHIILI OIICHOYHBIX CpCaAcCTB HpOMe)ICYTOIIHOfI aTTeCTaluun o JUCHUIITIMHC
MMPpEACTABJICHEI B IIPUIIOKCHUN 1.

6. MeToguueckue MaTepHaJIbl IO OCBOCHUIO TUCHMIIINHBI

MeToauyeckne peKOMEH 1AM 110 HATHCAHUIO pedepaToB
Pedepar sBnsiercst UHAUBUAYATbHON CAaMOCTOSITENIFHO BBITIOJTHEHHON pabOTON CTy/EHTA.
Temy pedepara cTyneHT BBIOMpaeT M3 MEpeyHs TeM, PEKOMEHAYEeMbIX IperogaBaTelieMm,
BEAYUIMM COOTBETCTBYIOLIYIO JUCHHUIUIMHY. Pedepar nomkeH coaepkarb —CIeayIouue
CTpYKTypHbIE 2yieMeHThl: TutyneHbeli Jsuct Copnepxanue Bsenenne OcHOBHas 4acTb
3axmouenne Cnucok nuteparypsl Ilpunoxenust (npu HeobOxomumocTH). TpeboBaHus K
odopmienuto pedepatos: mpudt — 14, mons — no 2 cMm, uarepsai — 1, oobeM — He meHee 10 cTp.

PexoMeHaauMu MO MIAHUPOBAHUIO U OPTAaHU3AMH BPeMeHH, He00X0IMMOTr0 HA U3yUYeHue
JUCHUILIMHBI

CTpykTypa BpeMeHH, He00X0UMOIr0 Ha U3y4YeHHe JUCHMUIIIHHBI

Dopma N3ydeHHUS TUCIUTIIHHBI Bpewms, 3atpaunBaeMoe Ha H3y4EHHE AUCIUILINHEL, Yo
W3yyenune aureparypsl, peKOMEHIOBaHHON B yueOHOMH 40
IporpaMme
Pemenue 3a1ay, NpaKTUYECKUX YIPAKHEHUN U 40
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CHTYaILIMOHHBIX IPUMEPOB

Wzydenne Tem, BBITHOCHMBIX Ha CAMOCTOSITEIIFHOE 20
paccMOTpeHue

Hroro 100

MeToan4yeckue peKOMeHIAIMH M0 MOAT0TOBKE K MPAKTHYECKOMY (CEMHHAPCKOMY)
3aHATHIO

OCHOBHOM 11€J1bI0 MPAKTUYECKOTO (CEMHHAPCKOTO) 3aHSATHS SIBISETCS MIPOBEPKa TITyOHHBI
MOHUMAHUs CTYACHTOM H3y4aeMOW TeMbl, y4eOHOro MaTepualia U YMEHUS H3JIO0XKUTh €ro
coJiepKaHUE SICHBIM M YETKUM SI3BIKOM, PA3BHUTHE CaMOCTOSITEIHBHOTO MBIITUICHHS] H TBOPYECKOM
aKTUBHOCTU VY CTYJEHTa, YMEHHs pelaTh NpakTHYecKue 3anaud. Ha mnpakTudeckux
(ceMuHAPCKUX) 3aHATHUSAX MPEIIOJIaraeTcsl paccMaTpuBaTh HanOoOJee BaKHBIC, CYIICCTBEHHEIE,
CJIOKHBIE BOMPOCHI KOTOphIe, Haubojiee TPYIHO YyCBaWBalOTCSA cryAeHTamu. [lpu sTom
TOTOBHUTBHCS K TIPAKTHUCCKOMY (CEMHUHAPCKOMY) 3aHATHIO BCET/Ia HY>KHO 3apaHee. [loaroroBka
MPaKTUYECKOMY (CEMUHAPCKOMY) 3aHSITHIO BKIIOYAET B CeOsl Clieytomiee:

- 00s13aTeNIbHOE 03HAKOMJICHHE C BOITPOCAMH JIJIsl YCTHOTO OIPOCa,

- M3YYCHHE KOHCIICKTOB JICKIIUH, COOTBETCTBYIONIMX pAa3/elioB y4eOHUKA, Y4eOHOTO
mocoOus, coiepKaHusl PEKOMEHIOBAaHHBIX HOPMATHUBHBIX IMPABOBBIX aKTOB;

- paboTa ¢ OCHOBHBIMH TEPMHUHAMH (PEKOMEHTYETCSI UX BBIYUUTH);

- UW3y4YCHHUE [OTIOJHUTEIBHOW JHTEpaTypbl II0 TEME 3aHATHSA, Jejias MpPU OTOM
HEO0OXOAMMBIE BBIMMUCKHU, KOTOPBIE MOHAT00SITCS TIPU 0OCY>KJIEHUU HAa CEMUHAPE;

- (GopMyIUpOBaHHE CBOETO MHEHHMS 1O KaXKJIOMYy BOIIPOCY M apryMEHTHPOBAHHOE €ro
000CHOBaHUE;

- 3aKCh BO3HHKIIUX BO BpPEMs CaMOCTOSATEIBLHON pabOThl ¢ YYCOHMKAMHU M HAy4YHOH
JUTEPATYPhl BOIIPOCOB, YTOOBI 3aT€M HAa CEMHUHAPE MOJIYYUTh HA HUX OTBETHI;

- oOpalleHne 3a KOHCYJIbTAlUeH K TPeroaBaTeio.

PexomMeHgaluy Mo U3y4eHHI0 METOAUYECKUX MATEPHAJIOB

Meroanueckue Marepuanabl MO JUCHUIUIMHE TO3BOJISIOT CTYACHTY ONTUMAaJIbHBIM
o0pa3oM OpraHu30BaTh MPOIECC U3YUEHHS JAHHOM AUCHUIUIMHBI. MeToanYecKue MaTepuabl Mo
JTUCIHIUTAHE TPU3BaHBI MMOMOYbL CTYACHTY TOHSATH CIHENU(UKY H3y4aeMoro Marepuaia, a B
KOHEYHOM HUTOre — MaKCHMajbHO IOJIHO M KAa4eCTBEHHO €ro OCBOUTh. B mepByro odepenb
CTYJIGHT JIOJDKEH OCO3HATh MpPEIHAa3HAYCHHE METOAMYECKHX MaTEPHaJIOB: CTPYKTYpY, LI U
3agaun. J{Jis 3TOro OH 3HAKOMHTCA C MpeaMOyJIol, OrVIaBIEHHEM METOJWYECKUX MaTepuasosB,
rOBOpsl HMHaude, OCYIIECTBISET IEPBUYHOE 3HAKOMCTBO C HUM. B pasnene, MOCBAIIEHHOM
METOJIMYECKUM PEKOMEHJAIUSAM [0 HW3YYCHHIO JTUCIHUIUIMHBL, TPUBOASTCS COBETHI IIO
IJIAHUPOBAHUIO U OPTAaHU3AIMU HEOOXOIUMOTO ISl U3YUCHUS TUCIUILIUHBI BPEMEHU, OTTMCaHUe
MOCNEOBATEIbHOCTH  JCUCTBUH  CTyJOeHTa  («CIEHapHil  M3y4YeHHs  JUCUUIUIMHBD),
PEKOMEHIAIIMU TI0 padoTe ¢ JUTEePATypPOM, COBETHI MO TMOJATOTOBKE K dK3aMEHY M Pa3bsCHEHUS
M0 TMOBOXY pabOThl C TECTOBOM CHUCTEMOW Kypca W HaJa JOMAallHUMH 3aJaHusiMU. B 1menom
JaHHBIE METOJIUYECKHE PEKOMEHIAIMK CIOCOOHBI  OOJErduTh W3yYEHHE CTyJICHTaMHU
TUCIMIUTMHBL M TIOMOYb YCIEIIHO cJaThb OJK3aMeH. B pasmene, coaepskarieMm y4ueOHO-
METOJANYECKUE MaTePHAIIbl JUCIHUIUIUHBI, COJIEPKaHUE MPAKTUUECKUX 3aHATUN 110 AUCIUIUIMHE.

PexoMeHaaINU O CAMOCTOSATEILHOM PadoTe CTYAEHTOB

Ha camocrositensuyto paboty cryaentoB mno guciuiuinde b1.0.02 «®dunancosas
HKOHOMETPHKA» BBIHOCATCS CIIEIYIOIINE TEMBI:

Ne Ouynas | 3aouyHasn
n/ Tema Bonpocel, BbiHOCHMBIE HAa CPC dopma dopma
n

1 2 3 4 5
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Bgenenue B
SKOHOMETPUYECKOE
MOJEJINPOBAHUE

Hcropust BOBHUKHOBEHUS U PA3BUTHS
sxoHoMeTpuku. [Ipeamer, uenu u 3agaun
skoHOMeTpukH. MHpOopManmonHas 6a3a
HKOHOMETPUYECKUX UCCIICIOBAHUA.
@aKTOpbI pa3BUTHUS IKOHOMETPUKH. PoJib
CTaTUCTHUKU B (JOPMUPOBAHUHU
9KOHOMETPUYECKOT0 METOAA. DTaIlbl
HKOHOMETPUYECKOTO UCCIICIOBAHUSL.

ITapnas nuHeliHas IIpocTas U MHOKECTBEHHAS PEIPECCHUS. P3
perpeccusi U Koppensuus JIuHeiHas U HeTMHEWHas perpeccus.
I'padmaecknii MeTo MapamMeTpu3aIiu
YPaBHEHUS JINHEHHON pErpeccuy, METO
HauMeHbIux kBajaparoB (MHK).
ITokazarenu kayecTBa ITokazarenu kauecTBa perpeccum. P3
perpeccun OrneHka CyIecTBEHHOCTH IMapaMeTpOB
YPaBHEHUS JINHEIHON PEerpeccuy.
WHTepBaisl Mporyosa no JMHeHHOMY
YPaBHEHHUIO PETPECCHH.
Henuneiinele Monenu [TapameTpusanus ypaBHEHUN PErpeccuy, P3
perpeccuu 1 ux HEJIMHEHHBIX OTHOCUTEIBHO
JUHeapu3aIus HE3aBUCUMBIX IIEPEMEHHBIX, HO
JUHEMHBIX 10 TapaMeTpaM ypaBHEHHUS.
[TapameTpusanus ypaBHEHUN PErpeccuy,
HEJIMHEHNHBIX OTHOCUTENIBHO IapaMeTPOB
ypaBHEHHUS. DKOHOMHUYECKas
uHTEpnpeTanus Ko3ddunrenta
anactuyHocTH. Koppensaus st
HenmHeHHo! perpeccun. CpenHas
OInOKa anmmpOKCUMAIINH.
JIunernast Mmonenb Crierudmkarus mogenu. OToop P3
MHOKECTBEHHOMN (haxTOpOB MPH MOCTPOCHUHU
perpeccuu. PerpeccioHHblE | MHOXECTBEHHOU perpeccur. OUKTUBHbIE
MOJIEJIU C IEPEMEHHOMN [IEPEMEHHBIE BO MHOKECTBEHHOMN
CTPYKTYpOii ((PUKTUBHBIC perpeccunu.
TIepeMEHHBIC)
IIpennockuiku MeToa CBOJiCTBAa OIIEHOK METOJ]a HAMMEHBIIINX o
HaUMEHBIIUX KBaJPaTOB KBaJIpaToB.
(MHK)
Mopenu nuHeitHON JIuHeliHbIe perpecCuOHHbIE MOJIETH C P3
perpeccuu ¢ reTepoCKeJaCTHYHBIMU U
reTepOCKeJaCTHYHOCTBIO. aBTOKOPPEIMPOBAHHBIMH OCTATKaMHU.
ABTOKOppEIAIHS OCTaTKOB. | OOOOIMIEHHBIH METOT HAMMEHBIIIIX
O0600IIEHHBIN METOT KBaIpaTOB.
HauMEHbBIINX KBaJIPaTOB
XapaKTepUCTHKH ABTOKOppENALUS YPOBHEH BPEMEHHOTO P3
BPEMEHHBIX PSAOB, UX psna. BeisiBneHue cTpyKTypsl
UACHTH (UK. BPEMEHHOTO0 pssa. MonenupoBaHue
MonenupoBaHue TEHACHLIUU BPEMEHHOTO Psizia.
OJIHOMEPHBIX BPEMEHHBIX MoenupoBaHue CE30HHBIX U
panoB. MoaenupoBanue HMUKIMYECKUX KOJIeOaHHH.
HECTAlIMOHAPHBIX MonenupoBanue TeHISHINN
BPEMEHHBIX PSIOB BPEMEHHOTO pAlla IPU HAJTUUUU
CTPYKTYPHBIX U3MEHEHUH.
CucremMbl TMHEHHBIX [TonsTe 0 cucTeMax 3KOHOMETPHUYECKUX P3, T

OJTHOBPEMEHHBIX
ypaBHEHUI

ypaBHenuli. Kitaccugukaius cuctem
HKOHOMETPUYECKUX ypaBHeHUH. Cucrema
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JINHEHHBIX OJTHOBPEMEHHBIX YPAaBHEHUI.
[IpuBenennas popma Monenu.
Wnentudukanus cTpyKTypHOH MOJEIH.
KocBeHHBIH, IBYXIIIATOBBIM METO
HAaVMEHBIIUX KBAJPATOB.

HeoTbemiieMbIM 371€MEHTOM Y4eOHOTO TIpolecca SBISIETCS CaMOCTOATENbHas padorta
cryaenta. llpu camocrosTenbHOM paboTe OOCTUraeTcss KOHKPETHOE YCBOEHHE YueOHOro
MaTeprasa, pPa3BUBAIOTCS TEOPETHYECKHE CIIOCOOHOCTH, CTOJb BAXHBIE UII COBPEMEHHOM
MOJTOTOBKU cIenuaanucToB. DopMbel caMOCTOATENbHON pabOThl CTYIAEHTOB MO JUCLUIUIMHE:
HalMCaHNe KOHCIEKTOB, IIOATOTOBKA OTBETOB K BOIIPOCAM, PEIICHHE 3a/]ad, UCCIIEeI0BATEIbCKAS
pa0ora.

3amaHus UTI CaMOCTOSITEIHbHON Pa0OTHl BKIIOYAIOT B Ce0sl KOMIUIEKC aHAIMTHYECKUX
3aJJaHUN BBINIOJHEHHUE, KOTOPBIX, MpEINoyaraeT TIIATeIbHOE HM3Y4YEHHUE HAaydyHOW U ydeOHOH
JIUTCPATYpPhbI, MNEPHUOANICCKUX I/I3)13HI/II>1, a TaKKE€ 3aKOHOAATCIbHBIX W HOPMATUBHBIX
JOKYMEHTOB THpejiaraeMblx B 1.6 «YueOHas nuTepaTypa MU pecypchbl HH(POPMALMOHHO-
TEJIEKOMMYHUKALMOHHON CeTH "UnTepuer", y4e0HO-METOIUYECKOE obecrnieueHue
CaMOCTOSITENILHON pabOoThl 00YYarOIUXCs O JUCLHUILIUHEY.

Pexomennauuu nmo padore ¢ aurepatrypoit

[lpn m3yueHnn Kypca y4deOHOW AMCIUILUIMHBI 0c000€ BHUMaHHE CIEAyeT OOpaTHTh Ha
PEKOMEHYEMYIO0 OCHOBHYIO U JIOTIOJIHUTEIBHYIO JIUTEPATYPY.

BaxHBIM 37IEMEHTOM MOATOTOBKH K CEMUHAPY SIBJISETCS TITyOOKOE H3y4YeHHE OCHOBHOH M
JIONIOJTHUTENBHOM JIUTEpaTyphl, PEKOMEHIOBAaHHOM 110 TeMe 3aHSTHS, a TAKXKE MEPBOUCTOYHUKOB.
[Tpu 3TOM 1MOJIE3HO MMPOYUTAHHYIO JIUTEPATYPY 3aKOHCIIEKTUPOBATh. KOHCIIEKT JOKEH OTBEYaTh
TpeM TpeOOBaHUAM: OBITH COAEP)KATEIBHBIM, IO BO3MOKHOCTH KPAaTKUM U MPAaBUIBHO O(opM-
JICHHBIM.

ConeprxaTenbHBIM €0 cJelyeT CYUTATh B TOM CiIydae, €CIM OH MepeacT BCe OCHOBHBIE
MBICJTH aBTOPOB B IIEJIOCTHOM BHJIE. VI3TIOKHUTH TEKCT KPaTKO — 3TO 3HAYHT IEpEIaTh COACpKa-
HUE KHUTH, CTaThU B 3HAUUTEILHON Mepe cBoMMHU cioBamu. [Ipu 3ToM cnenyer npuaepKuBaThes
MpaBUJjIa - 3alKCHIBATH MBICIH aBTOpa padOTHI JIUIIE IMOCTE TOrO, KaKk OHA XOpOIIO TOoHsATa. B
TAaKOM CJyd4ae MOCTaBJIeHHas 1eJb OyneT nocTuruyTa. LlutupoBats aBTOPOB M3ydyaeMbIX padoT
(c 00s13aTeIBPHONM CCHUTKOM Ha MCTOYHUK) CIEAYET B T€X CIy4YasiX, €CJIM HaJ0 3alHUChIBaTh OYCHb
BaXXHOE ONPECTICHUE WIN TOJ0XKEHUE, 000011atoIuil BBIBOI.

Baxno u BHemHee odopmieHHE KOHCHEKTa. B ero Hauyame Hajgo ykKa3aTh TeMy
CeMMHapa, JaTy HalKMCaHUs, Ha3BaHMUs JIMTEPAaTYPHbIX MCTOYHHKOB, KOTOpbIE OYyIyT
3aKOHCIIEKTHpOBaHbl. [11yOoKkas camocTosiTesnbHas paboTa HaJl HUMH OOECIEUHUT YCIEIIHOEe
YCBOEHHME U3y4aeMON AUCHUIITUHBI.

OmHUM W3 BaKHEHIIUX CPENCTB CEPbE3HOTO  OBJAJCHUS TEOPHEU  SBISETCS
KOHCnEKmupoeanue nepeoucmouHuKos.

Jlii cocTaBiieHUs] KOHCIIEKTa PEKOMEH/Iy€eTCsl CHavajia POYUTaTh paboTy LEIUKOM, YTOObI
YSCHUTB €€ OOIIMI CMBICT U cofiepskaHue. [Ipr 3TOM MOXKHO c/ienaTh IOMETKH O ee CTPYKType, 00
OCHOBHBIX TIIOJIOKCHHUSX, BBIBOJAX, HAJ0 CTapaThCs OTIMYATh B TEKCTE OCHOBHOE OT
BTOPOCTENEHHOTO, BBIBOJIbI OT apIYMEHTOB U J0Ka3aTeNbCTB. ECiiu ecTh HEMOHATHBIE CI0Ba, HA/I0
B SHITUKJIONIETUIECKOM CIIOBape HANTH, YTO TO CJIOBO 0003Ha4YaeT. 3aKOHYUB uTeHHE (Taparpada,
IJIaBbl, CTaThbHM) HAJO 3aj1aTh cebe BOMPOCHl Takoro poxaa: B yem rmaBHas mbicnb?  KakoBbl
OCHOBHBIC 3BEHBSl JI0OKazarenbcTBa ee? UTo BBITEKaeT W3 yTBepKIAeHW aBtopa? Kak 3To
COIJIACYETCsI C TEM, YTO YK€ 3HaeTe O NPOYUTAHHOM U3 APYTMX UCTOUHUKOB?

SIcHOCTP W OTYETIMBOCTh BOCTIPHUSATHA TEKCTa 3aBHUCHT OT MHOTOTO:  OT
COCPEJOTOYCHHOCTH CTYJI€HTa, OT TEXHUKU YTEHHUS, OT HACTOMYUBOCTH, OT SPKOCTH
BOOOpaXCHUS, OT TEXHUKH (PUKCUPOBAHHS IPOYUTAHHOTO, HAKOHEII, OT SPYAULIUN — O0IIeH 1 B
KOHKPETHO paccMaTpuBaeMoii mpodieme.
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Pe3ynbraToM nepBOHAYaIbHOTO YTEHUS JOJDKEH OBITh MPOCTON MIGH MeKCma u Yemkoe
npeocmaenenue 0 HeACHbIX Mecmax, OTMEYECHHbIX B KHHre. [locie mnpenBapHUTEIBHOTO
O3HAKOMJICHUS, IIPU NTOBTOPHOM YTEHHUHU CIIELYET 6blOEIUMb OCHOGHbIE MbICAU AGMOPA N UX
pa3BUTHE B MPOU3BEACHUHU, OOpAaTUTh BHMMaHHE Ha OOOCHOBAHME OTAENbHBIX MOJOXKEHHUH, Ha
MeToAbl W (opMBI J0OKa3zaTeNnbCTBa, Haubosee spkue MnpuMepbl. B xome 3Toit paboThI
OKOHYATEJIbHO OTOMpaeTcsi MaTepuan JUisl 3aliCH U ONpENeNseTcs €€ BUI: HJIaH, Mme3Uchl,
KOHcnexkm.

[Inan — 3TO KpaTKHii, IMOCIENOBATEIbHBIN IEPEUYECHb OCHOBHBIX MBICIEH aBTOpA. 3aInCh
IIPOYUTAHHOTO B BHUJIE TE3UCOB — 3HAUYUT BBISIBUTH U 3alIMCATh OINIOPHBIE MBICIIX TeKcTa. PasHuna
MEX/1y IJIAaHOM U Te3UCaMH 3aKII0YaeTcs B CIEAYIOIIEM: B IUIaHE MBICIh Ha3bIBaeTCs (CTaBb
BCErja BOMpOC: O 4YeM ToBopuTca?), B Te3nucax — (Gopmynupyercs — (4YTO UMEHHO 00 3TOM
ropopurca?). 3amuch OMOPHBIX MBICIAEH TEKCTa BakKHA, HO TOJHOTO MPEACTaBICHHUS O
MIPOYHUTAHHOM Ha OCHOBAHHHM IOJO0OHOMN 3alMCH HE COCTaBHUIIb. BaXXHO OCMBICIHUTDH, KaK aBTOp
JIOKa3bIBa€T CBOIO MBICIb, KaK yOEXIaeT B HCTUHHOCTH CBOMX BBIBOJIOB. Tak BO3HHKAaeT
KOHCIIeKT. dDopma 3amucH, Kak Mbl YK€ OTMETWIH, YCIIOKHSETCA B 3aBUCUMOCTH OT LEJIEH
paboTHI: TIaH — O YeM?; Te3UCHI — 0 4eM? YTO UMEHHO?; KOHCIIEKT — O 4eM? 4TO MIMEHHO? Kak?

KoHcnekt — 3TO KpaTkoe NOCIEeN0BaTEIbHOE M3JI0KEHHE cojep:kaHusi. OCHOBY €ro
COCTABJISIET IIJIAH, TE3UChl W BBINUCKA. HeJoCTaTku KOHCHEKTHPOBAHUSA: MHOIOCIOBUE,
LUTUPOBAHUE HE OCHOBHBIX, & CBA3YIOIIUX MBICICH, CTPEMIICHUE COXPAHUTH CTHJIMCTUYECKYIO
CBSI3aHHOCTh TEKCTa B yIIepO ero jioruyeckoit crpoiHocTu. Ilpuctynarh K KOHCIIEKTUPOBAHUIO
HEOO0XOIMMO TOTJA, KOIJA CIIOKWINCh HAaBBIKM COCTaBJICHMS 3allUCH B BUJE Pa3BEPHYTOTO
MOJIpOOHOTO IJIaHAa.

dopma 3anmucH MpU KOHCIEKTUPOBAHMM TpeOyeT 0co00ro BHUMAHUS: Ba)KHO, YTOOBI
COOCTBEHHbBIE YTBEP)KJICHUS, Pa3MBILUICHUS HaJl MPOYUTAHHBIM, YETKO OTAEISUIMCH IPU 3aIUCH.
Pa3symHee BBIHOCUTH CBOM IOMETKH Ha LIMPOKHUE IOJIA, 3aIMCHIBATh HA HUX JOIOJHUTEIbHBIC
CIpaBOYHbIE JaHHBIE, IOMOTAIOIINE YCBOCHUIO TEKCTa (J1aTa COOBITHS, YIIOMSHYTOTO aBTOPAMU;
CBEIICHM O JIMIE, Ha3BAaHHOM B KHUTI'€; TOUHOE COZAEpkKaHHE TEPMHHA). Eciau KoHcnekTupyercs
TEKCT BHYIIUTEIBHOIO 00beMa, HEOOXOIMMO YKa3bIBaTh CTPAHUIIBI KHUTH, KOTOPHIE OXBATHIBAET
Ta WIN WHAs 4acTh KOHCIIEKTA.

Jlns ynobcTBa MOJIB30BAHMS CBOMMH 3alMCSIMH Ba)KHO O03arjIaBUTh KpPYIHBIE YacTH
KOHCIIEKTa, IOAYEpKUBas 3a20n106ku. CleqyeT TNOMHUTh O Ha3HAYEHUM KpPacHOM CTpOKH,
CTPEMUThCS K YETKOW rpaduke 3amuceil - ycTymamu, KOJIOHKaMu. M3maraTh TjiaBHbBIE MBICIH
aBTOpa M HUX CHCTEMY apryMEHTOB - HEOOXOAMMO IpPEUMYIIECTBEHHO CBOMMH CJIOBaMH,
nepepabarbiBass TakuM oOpa3oM HH(POPMAIHMIO, — TaK MPOXOAMUT YSICHEHUE €€ CyTH. MBICIb,
(bpa3bl, MOHATHIE B KOHTEKCTE, MOTYT IpuoOpecTH OoJiee MpOCTpaHHOE U3JI0kKeHne B 3anucu. Ho
TEKCT OpUTHMHAJa CBEpPTHIBACTCSA, U CTYAEHT, OTpadaThiBasl JIOTMYECKOE MBIIUICHUE, YYUTHCS
BBIJICJIATE TJIaBHOE U 00001IaTh OJHOTHIIHBIC CYXJAEHUs, oJHOpoiHble (akTel. Kpome Toro,
Jienasi 3arrcy CBOMMH CJI0BaMHM, 0000111asi, CTYACHT YUUTCS TUCbMEHHON peyH.

3HaHue O0IIeH cTpaTeruu YTeHus,, TEXHUKHU COCTABJICHUE TUIaHa M T€3HUCOB ONpEIeNsieT U
TEXHOJIOTHIO KOHCIIEKTUPOBAHHUS

— BHMMaTenpHO 4YMTaTh TEKCT, MOIYTHO OTMeEYas HEMOHATHBIE MECTA, HE3HAKOMbIE
TEPMUHBI U NIOHATHSL. Botnucamo Ha nons 3Ha4€HUE OTMEYEHHBIX ITOHATUN.

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

— Ilpu NOBTOPHOM UYTEHUU TEKCTa BBIACHATH CUCHEM) O0OKA3AmMeabChe OCHOBHBIX I10-
JIOXKEeHUH paboThl aBTOPA.

— 3aKIIOYUTENbHBIN 3Tan paboThl ¢ TEKCTOM COCTOMT B OCMBICIIEHHUHM PaHEe OTMEYEH-
HBIX MECT U UX KPaTKOM NOCIIEI0BATEIbHON 3aIIUCH.

— Ilpy KOHCIIEKTUPOBAHUU HYKHO CTPEMUTLCS 6bIPA3UMb MbIC/Ib AEMOPA C6OUMU CT10-
6amu, 5TO IOMOTaeT 0oJiee rTy0OKOMY YCBOGHHUIO TEKCTa.
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— B pamkax paOoThl HajJ NMEPBOMCTOYHUKOM BaKCH YMEJbIi oméop yumam. HeobOxo-
MO YYUTBIBATh, HACKOJBKO SPKO, OPUTHHAIBHO, CKATO M3JI0’KE€Ha MBICIB. LluTHpoBaTh HE0O0-
XO/IUMO T€ CY)KICHUS, Ha KOTOPBIE BIIOCIEICTBUN BO3MOXKHA CChIJIKA KaK Ha aBTOPUTETHOE H3-
JIOKEHWE MHEHUS, BBIBOJIA TI0 TOMY WJIM HHOMY BOTIPOCY.

KoHncniektrpoBats 11e11ecoo0pa3Ho He Ha OTAENBHOM JIMCTE, a B OOIIeil TeTpaay Ha OTHOM
crpanutie nucta. OO0poTHAs CTOPOHA JIUCTa MOKET ObITh MCTIOIb30BaHa ISl TOTIOJTHEHUH, HE00-
XOJIMMOCTh KOTOPBIX BBISICHUTCS B JanbHelieM. [Ipu KOHCTIEKTHPOBaHUM JIUTEPATyphl CIETyeT
OCTAaBUTH IIMPOKHE TOJIS, YTOOBI 3alHMcaTh HAa HUX TUIaH KOHCTEKTa. [1oms MoryT OBITh HCHIONB30-
BaHbI TAKOKE /IS 3aIMCH CBOMX 3aMEUYaHuil, JOMOIHEHNI, BOPOcoB. [Ipy BBICTYIUICHUH HA CEMHU -
Hape CTYACHT MOXET IOJIb30BATHCSI CBOMM KOHCIIEKTOM ISl IMTUPOBAHUS TIEPBOMCTOYHMKA. Bee
YYaCTHUKU 3aHATHSI BHUMATEIIBHO CIYHIAIOT BBICTYIUICHHS TOBApHUINEH MO TPyNIe, OTMEYAIOT
CTIOpHBIE WJIM OLIMOOYHBIE TTOJIOKEHUSI B HUX, BHOCST TOTIPABKH, MPEACTABIISIOT CBOU PEIICHUS
000CHOBaHHUS 00CYKTa€MBIX TIPOOJIEM.

B koH1e ceMuHapa, Kor/ia mperno/iaBaTesb 3aHATHS TOIBOJAUT UTOTH, CTYACHTHI C YIETOM
PEKOMEHIALMI TperoiaBaTeiss U BBICTYIUICHUH COKYPCHHKOB, JOTOJHSIOT WM HCIPABIISIOT
CBOU KOHCIICKTHI.

Pexomenaaumuu 11 MOATOTOBKH K 3K3aMeHY
[Ipu moaroToBKe K 3a4€Ty M 3K3aMEHY CTYJEHT BHUMATEIbHO IMPOCMATPUBAET BOMPOCHI,
MpPeyCMOTPEHHBIE pabodell MporpaMMoil, W 3HAKOMHUTHCS C PEKOMEHJIOBAHHOW OCHOBHOWM
nuteparypoil. OCHOBOM Il cllayd 3a4eTa W DK3aMeHa CTYACHTOM SIBJIAETCS HW3Yy4YEHUE
KOHCIICKTOB JICKIIUW, TPOCIYIIAHHBIX B TEUCHHUE ceMecTpa, HWH(OpMAIWs, TOJydeHHas B
pe3yNbTaTe cCaMOCTOATEIbHON paboThl B TEUEHUE CEMeCTpa.

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

7.1. OcHoBHAasI JIMTEpaTypa

1. EnuceeBa U. U. DxonomeTpuka : yueOHuK 11 By30B / W. U. Enuceea [u np.] ; mox pe-
nakuueir U. W. EnmuceeBoit. — Mocksa : M3narensctBo Opaiit, 2023. — 449 ¢. — (Bsicmiee
obpaszoBanmne). — ISBN 978-5-534-00313-0. — Pexxum moctyma: https://urait.ru/bcode/510472

2. Mapnac, A. H. DxoHoMmeTpuKa : y4eOHUK U NTPaKTUKyM Jj1s1 By30B / A. H. Mapmac. — 2-
e u3l., uctp. u gon. — M. : UznarensctBo KOpaiit, 2022. — 180 c. — (Briciee ob6pa3oBanue).
— ISBN 978-5-9916-8164-3. — Pexum npoctyma: https://urait.ru/viewer/ekonometrika-
49042 7#page/2

3. Kpemep, H. III. DxoHomeTpuka : yuyeOHMK M MPAKTHUKYyM JJIs aKaJeMHUYecKoro Oaka-
naspuata / H. I11. Kpemep, b. A. Ilytko ; mox pea. H. I1I. Kpemepa. — 4-e u3a., ucnp. u 10m. —
M. : U3patenbctBo FOpaiit, 2022. — 308 c. — (Bricmee obpazoBanne). — ISBN 978-5-534-
08710-9. — Pexwum noctyna : https://urait.ru/viewer/ekonometrika-488678#page/2

7.2. JlonoiHUTEIbHAS JIUTEpaTypa

1. bacosckwii JI.LE. Dxonomerpuka: yue6Hoe nocobue. — M.: UHOPA-M, 2022.-48 ¢. —
ISBN 978-5-369-01569-8 (PUOP) — ISBN 978-5-16-105038-5 (Mudpa-M, online) — Pexum
nocryma: https://znanium.com/read?id=380060

2. l'anoukun, B. T. DxoHOMeTpHKa : y4eOHHUK M MPaKTUKYM Jijist By30B / B. T. I'amoukuH.
— M. : U3narensctBo HOpaiit, 2022. — 293 ¢. — (Briciiee oOpazoBanue). — ISBN 978-5-534-
14974-6. — Pexxum poctyna https://urait.ru/viewer/ekonometrika-490094#page/2

7.3. HopmaTuBHbIE€ MPABOBbIE JOKYMEHTHI M HHAsI MPpaBoBasi HHGoOpMAaus

7.4. UnTepHeT-pecypchl, CIPAaBOYHbIE CHCTEMBI.
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https://urait.ru/bcode/510472

1. ®enepanbHblii 00pa3oBaTeNbHBIM MOpTal «DKOHOMMKA, COLMOJIOTHS, MEHEIKMEHT
http://ecsocman.hse.ru

2. DKOHOMHKA U MaTeMaTtudeckue Metobl. http://cemi.rssi.ru/emm/

3. http://www.economicsnetwork.ac.uk/links/data_free_(ra 3ToM caiite mmeeTcst 60JbIIOE
KOJIMYECTBO CCHUIOK HAa pAa3JIMYHbIe CaWThl, cCoOJiepXKallde B CBOOOJHOM JIOCTyNE JaHHbIE
SKOHOMUYECKOM CTaTUCTUKH )

4. http://www.census.gov/ipc/www/idb (mexmyHapoanas 6a3a manHeix bropo mepenucu
Hacenenusi CIIIA / U.S. Census Bureau -International Data Base (IDB)).

5. http://www.econ.kuleuven.be/gme/data.htm (cratucTuueckue JaHHBIE,
ucnoib30BaHHble B KHUre: Bepouk M. (2008). [TyreBoauTens mo cOBpeMEHHONW IKOHOMETpPHUKE.
M., HayuHnas kHura)

6. http://economist.mrsu.ru/info/kaf statistic/poleznie_ssilki.html (mone3nsie cchuiku Ha
CalThI, HA KOTOPBIX MPUKIIATHONW YKOHOMUCT MOKET HAUTU JaHHbBIE ISl UCCIICIOBAHUN).

7. http://www.feweb.vu.nl/econometriclinks/slinks/ (Ha 3TOM calite mumeeTcsi O0bIIOE
KOJINYECTBO CCHUIOK Ha pa3IMYHbIe HHTEPHET-PECYPChI, MOCBSIIEHHbIE H3YYEHUIO, pa3pabdoTKe U
MPUMEHEHUIO YKOHOMETPHUYECKUX METOJIOB).

8. MarepuanbHo-TexHu4eckas 0a3a, MHGpOpPMalMOHHbIE TEXHOJIOTHH, IPOrPAMMHOE
ob0ecrieyeHne M1 HHGPOPMALHOHHBIE CIIPABOYHbIE CHCTEMBbI

MartepuanbHO-TeXHHUYECKOE 00ecIedeHne JUCIIUILTMHBI BKIIIOYAeT B ceOs:

- JIEKIIMOHHBIE ayJUTOPUH, 00OPYJOBaHHBIE BUIACONPOCKIIMOHHBIM 00OPYIOBaHUEM JUIS
MIPE3EHTALNN, CPEICTBAMU 3BYKOBOCIIPOU3BEICHHUS, SKPAHOM;

- TIOMEILEHHs JJIS1 IPOBEICHUS] CEMMHAPCKHUX U MPAKTUYECKUX 3aHATHH, 000py10BaHHbIC
yueOHOI MeOeblo.

JlucuunnuHa nojAepKaHa COOTBETCTBYIOIIMMM  JIMIIEH3UOHHBIMM  IPOTPaMMHBIMU
npoaykramu: Microsoft Windows 7 Prof, Microsoft Office 2010, Kaspersky 8.2, CIIC I'apanr,
CIIC KoHcynbTaHT.

[TporpamMMHBbIe cpecTBa obecriedeHns yueOHOro rnpoiecca BKIF0YaroT:

- IporpaMMBbl Iipe3eHTannoHHoM rpaduku (MS PowerPoint — 17151 MOATOTOBKY Clai10B 1
MIpe3eHTaLN);

- TexkcToBble penakropsl (MS WORD), MS ECXEL — anst Tabnun, 1uarpamMm

By3 oOecnieunBaer kaxxaoro oOydaronierocsi pabouyuM MeCTOM B KOMITbBIOTEPHOM KJIacce
B COOTBETCTBUH C 00BEMOM M3y4aeMBbIX TUCIMILIMH, 00ECIIEYMBAET BBIXO/ B C€Th MIHTEpHET.

[Tomemienust 1yis caMOCTOSITENIBHON pPabOThl OOydaroluXcs BKIIOYAIOT CIEAYIOLIYIO
OCHAlICHHOCTb:  CTOJBl  AyJWUTOpPHBIE, CTYJbsl, JIOCKM ayJUTOPHBIE, KOMIBIOTEPHI C
MOJIKJIFOUEHUEM K JIOKaJIbHOW CETH MHCTUTYTA (BKJIIOYas MPaBOBbIE CUCTEMbI) U IHTepHET.

Jns  wu3ydeHust  y4yeOHOW  JUCHMIUIMHBI — HMCIOJIB3YIOTCS — aBTOMAaTU3MPOBAaHHAs
OoubmuoTeuyHass WHQPOPMAIIMOHHAST CHCTEMa M JJIGKTPOHHBIE OHWOJMOTEUHBIE CHUCTEMBI:
«YuuBepcurerckass ~ 6ubmmuoreka  ONLINE»,  «OnexkTpoHHO-OMOMMOTEUHass  cucTeMa
m3narensctBa JIAHbY», «DnektponHo-Oubnmoreunas cuctema wu3gatenbeTBa «HOpaidy,
«OnexTpoHHO-OnbanoTeunass cuctema IPRbooks», «Hayunas osnexkrponHas OubianoTeka
eLIBRARY» u np.
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[Ipunoxenue 1
®enepanbHoOe rocyJapcTBEHHOE 0I01KeTHOE 00pa3oBaTeIbHOe
y4pesKIeHue BbICIIero 00pa3soBaHus
«POCCHUHUCKAS AKAJIEMHUSI HAPOJHOI'O XO3SIMICTBA U
T'OCYJIAPCTBEHHOM CJIYKBbI IIPU NPE3UJIEHTE POCCUMCKOM
®EJEPAIINN»

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

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

IMPOI'PAMMA MAT'UCTPATYPBI

duHaHCOBLIN MEHEKMEHT

(HaumeHoBaHUE 0OPA308aMENbHOL NPOZPAMMbL)

®OHJIbI OLIEHOYHBIX CPEJICTB ITPOMEXYTOYHOM
ATTECTAIIUM 11O JUCHUIIJIMHE

b1.0.02 PUHAHCOBASA 9 KOHOMETPHUKA

(K00 U HaUMEeHOBAHUE OUCYUNTIUHBL)

38.04.08 ®uHaHCHI M KpeauT

(K00, HaumeHo8aHUe HANPAGIEeHUA NOO2OMOBKU /CReYUATLHOCHIL)

Ounas

(popma (popmul) 0byuenus)

I'ox maGopa — 2023 1.

Bousrorpan, 2022 r.
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1. Bompocsl k 3a4eTy (3K3aMeHY)
Bonpocsl k 3k3ameny no gucuunianie 51.0.02 «®uHaHcoBasi IKOHOMETPUKA)

1. Onpenenenue skoHOMETpUKU. OCHOBHBIE Talbl YKOHOMETPUYECKOTO HCCIEAOBAHNUS.
2. llenu u 3a1a4u IKOHOMETPUUYECKOTO MOJICTUPOBAHUS (HA IPUMEPE).

3. Onpenenenre YKOHOMETpUUYECKOI Mojienu. THUIbl mepeMeHHBIX B 9KOHOMETPHUIECKUX
MoziesiX. OCHOBHBIE THUITBI BBIOOPOYHBIX JaHHBIX.

4. OnpeneneHue skoHOMeTpuieckoi Moenu. Knaccudukanus 5KOHOMETPHUIECKUX
MOJIEIIEH.

5. Be1bop Bu1a MaTeMaTH4YeCKON PYHKIINU.

6. CnyuaiiHble BEJIMUMHBI U UX YUCIIOBBIE XapaKTEPUCTUKU: MAaTEMAaTUYECKOE 0)KHJIaHUE,
JUCTIepCusi, CpeHee KBaApaTUIECKOe OTKIOHEHHE.

7. Beibopounas cpeansisi. Beibopounas aucnepcus (Bapuanus). CtangapTHoe OT-
kJoHeHue. Beibopounas koBapuanus. KoadduimenT nuHeiHoi KOppemsiu.
Koadduuuent nerepmuHaium.

8. Berbopounast cpenusis. CBOMCTBA BEIOOPOYHOMN CPEIHEH.

9. BeiGopounas qucnepcus (Bapuaiusi). CBOHCTBa qucniepcuu (BapHaim).

10. Ber6opounast koBapuaiusi. CBoicTBa BEBIOOPOYHOM KOBapHAITHH.

11. JIuneitnsiit ko3 dunment koppensun. CBoiicTBa nuHeitHOTO K03 duItnenTa
KOppessiiuy. THIBI KOPPETSIIHA.

12. OcHOBHBIE IPUUKHBI CYIIECTBOBAHUS CIIy4aifHOTO YJIEHa.

13. Perpeccust o MeToAy HaUMEHBIIIUX KBAJIPaTOB (00IIKE 3aMEYaHHUs).

14. BbIBOJ BBIpaXXE€HUH TSI TAPAMETPOB @, b IMHEWMHON MapHON perpeccuu Mo MEeTOAy
HaUMEHBIINX KBaJPaTOB.

15. MaTepnperanus TMHEHHOTO YpaBHEHUSI pETPECCHH.

16. O1ieHKa 3HAYUMOCTH TTApaMETPOB JIMHEHUHON perpeccuu U KOPPESIuU: JIUHCHHBIN
K02 puLeHT KOppensaun, KodQPUIUEHT TeTepPMUHAIINH, CPeIHUNA K03 uineHT
anacTuyHOCTU. CBA3b C MapaMeTpoM perpeccud b.

17. t-xpurepuii CTbIOICHTA OLIEHKH CYIIECTBEHHOCTH NapaMeTPOB JIMHEHHOW perpeccun
U KOPPEJSIINU.

18. Ananu3 qucnepcuil s OLIEHKH CTENIEHU 3HAYMMOCTH YPaBHEHUSI IMHEHHON
perpeccum.

19. CrannaptHast ommOka, (hakTuueckoe 3HaueHue t-kpurepust CTblo/IeHTa,
JIOBEPUTENBbHBIN HHTEpBAN s Ko uireHTa TuHeHHOM perpeccud b.

20. CrannaptHas omnOka, paktuueckoe 3HaueHue t-kpurepust CTblo/IeHTa,
JIOBEPUTENBbHBIN HHTEPBA sl CBOOOHOTO KO3 (UllMeHTa INHEHHON perpeccuu a.

21. CranpnaptHas ommnOka, paktuueckoe 3HaueHue t-kpurepust CTbro/ieHTa 715 KO-

s durmenTa TMHSHHONW KOPPEISITIH.

22. HTepBaIbHBIN U TOYCUHBIN TPOTHO3bI HA OCHOBE JJUHEHHOTO YpaBHEHHS PETPECCUHU.
23. CpenHsiss OTHOCHTEIIbHAS ONTHOKA aIlllIPOKCUMAITUH.

24. Astokoppensauus octatkoB. Kpurepuii lapbuna-¥Yorcona.

25. Mogenu TUHEWHOU perpeccuu ¢ reTepoCKeIaCTUIHOCTHIO (00IIHe 3aMeUaHusl).

26. I'erepockenacTUuHOCTb. MeTO 1l 0OHAPYKEHUS T€TEPOCKETACTUUHOCTH:
BU3YaJIbHBIN METOJ] M TECT paHTOBOM Koppensauun CriupmeHa.

27. I'erepockegacTUUHOCTb. MeTOo1bI 0OHApYKEHUS T€TEPOCKETACTUUHOCTH: TECT
I'omsadensaa-KBannara u Tect Yaiita.

28. MeTtoabl ycTpaHEHHS FE€TEPOCKEAACTUYHOCTH.

29. Henunelinas napHas perpeccus. Knaccel HelmuHeHHbIX perpeccuii. Meron
HaWMEHBIINX KBAJIPATOB ISl OLIEHKU TapaMeTPOB HEJIMHEMHON PErpecCHH.

30. [IpumeHeHrEe B 9KOHOMUKE HETMHEHUHBIX MOJICITICH.

31. Koo puuumeHT 3:1acTHUHOCTH JUTsl TUHEHHON U HEJTMHEHHBIX PETPEeCcCHil.
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32. O6006meHHbIi MeTo HanMeHbIux kBajapaToB (OMHK). CeoiictBa OMHK-o1eHOK.
33. CrauuoHapHbIi BpeMEHHOM psi/: HaeHTUUKALKS, XapaKTepUCTHKA, 001I1e
3aMEYaHMsl.

34. HecranmoHapHblii BpeMEHHOM psii: UACHTU(DUKAIINS, XapaKTepUCTHKA, 00I1I1e
3aMEYaHMsL.

35. BpemenHsbie psiibl. OCHOBHBIE 3JIEMEHTHI M CTPYKTYpa BPEMEHHOIO psija.

36. ABTOKOppESILMs YPOBHEN BPEMEHHOT'O Psi/ia U BBISIBIIEHUE €70 CTPYKTYPBI.

37. MoaenupoBaHu€e TEHACHIIMA BPEMEHHOTO psia.

38. MoaenupoBaHue CE30HHBIX U ITUKINYECKUX KOJIeOaHMIA.

39. Knaccuyeckas TMHelHHas MOJENb MHOKECTBEHHON PErPECCHH.

40. MHoxecTtBeHHast perpeccusi. @akTopsl, BKIOYAEMbIE BO MHOKECTBEHHYIO
perpeccuro.

41. Ouenka napaMeTpoB JIMHEWHON MHOXecTBEHHOH perpeccun MHK.

42. KoapdurmeHTt geTepMUHAIINN ¥ CKOPPEKTHPOBAHHBIN KO (DHUIIMEHT TeTepMUHAIIUN
B MOJICJIM MHOXXECTBEHHOM JIMHEMHOU perpeccun. MIX cBOMCTBA.

43. IIpoBepka 3HAYUMOCTH YPaBHEHUS MHO>KECTBEHHOM JIMNHEHHOM perpeccuu. Jlose-
pUTENbHbIE HHTEPBAIBI KO (GHUIIMEHTOB U MPOTHO3UPYEMBIX 3HAUCHHUI JTMHEHHON
MHOKE€CTBEHHOW PErpeCCHUH.

44. OUKTUBHBIE IEPEMEHHBIE B PErPECCUOHHOM aHAIIU3E.

45. IloHsTHE CUCTEMBI OJTHOBPEMEHHBIX YpaBHEHUH UX Kiaccuukanus. O0uuii Bua
CUCTEMBI JINHEWHBIX OJJHOBPEMEHHBIX YPABHEHUM.

46. Cuctemsbl IMHEWHBIX OJJHOBPEMEHHBIX YPAaBHEHUI: TOHATHS YHAOTE€HHBIX, IK30-
TEHHBIX U IIPEONpeeNIeHHBIX ypaBHeHull. HeBo3moxHocTh npuMenenns MHK.

47. CuctemMbl JTUHEHHBIX OJJHOBPEMEHHBIX YPAaBHEHUM: TPOOIEMBI
UICHTH(PULIIPYEMOCTH.

48. /IByX1aroBpii METO/l HAMMEHBIINX KBAJPATOB ISl OLIEHKH TapAMETPOB CHCTEMBI
JIMHENHBIX OJHOBPEMEHHBIX YPaBHEHUM.

49. KocBeHHBII METOJ HAUMEHBIINX KBAJIPaTOB /ISl OLIEHKH [TapaMeTPOB CUCTEMBI
JIMHENHBIX OJHOBPEMEHHBIX YPaBHEHUM.

2. TecroBble MaTepuaJibl (He MeHee 30, B TecTe 4 BApHAHTA OTBETOB)

HUroroselii Tect nmo pucuuiiniae 51.0.02 «PuHaHcoBasg DKOHOMETPUKA»

1. Mcnonp30Banue B OKOHOMCTPHUUCCKOM MOACIUPOBAHHU napHoﬁ perpeccuu BMECTO

MHOECTBEHHOM SIBIISIETCS OMIMOKOM:

1) BEIOOpKH 2) U3MEpeHHS 3) nuHeapu3aIuu 4) cnenupuKaIum

2. [1pu moCTpOCHNU MOJETTH MHOKECTBEHHOM PErpecCU METOJOM MOIIaroBOTr0 BKIFOUEHHUS T1e-
PEMEHHBIX Ha MIEPBOM dTAle paccCMaTPUBAETCS MOJIEIb C:

1) ogHOI 0OBSICHSIONIEH TTEPEMEHHOI, KOTOpasi UMEET ¢ 3aBUCUMOM MepEeMEHHON HauOOJIbIINN
KO3 PHUITUEHT KOppeAIun

2) HECKOJIBKUMH OOBSCHSIOIIUMHE ITEPEMEHHBIMHU, KOTOPBIE HMEIOT C 3aBHCUMOM TTEpEMEHHOM
KO3 PHUITUEHTHI KOPPEISIIIMK TI0 MOyt Oosbie 0,5

3) o1HOM 0OBACHSAIONIEH IEPEMEHHOM, KOTOpasi UMEET € 3aBUCUMOI NIepeMEHHON HauMEHbIINN
KO3 PHUITUEHT KOppeAIun

4) MOJIHBIM NepeUHEM OOBSICHSIOUINX MTEPEMEHHBIX

3. ®UKTUBHBIE IEPEMEHHBIEC 3AMEHSIOT ...
1) nporuo3upyemMsble 3Ha4eHus 2) caydyailHble OIINOKI
3) KoIMUYECTBEHHBIE JaHHbIE 4) KAUeCTBEHHbBIC IEPEMEHHbBIE
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4. B nuHeWHOM YypaBHEHUU TMapHOW perpeccuu y =a + bx + ¢ nepeMeHHbIMU HE
SIBJISIFOTCSL:

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

L
v 5=, (.)":' - ¥ )2

5. Ilycts Vi _ bakTHueCKue 3HAYCHMS, Vi~ pacueTHble 3HAYCHMS, =1 ,
TOT/Ia CUCTEMa HOPMaJIbHBIX YPaBHEHUH TTOTYYaeTCsl U3 YCIOBHS:

1) paBeHCTBa 3HaUeHUs QYHKLUUU S HYIIIO 2)MUHUMH3ALUU QYHKIUT S

3) paBeHcTBa 3HaUeHUS QYHKIMH S €AMHULIE 4) makcuMu3anuu GyHKIUU S

6. Eciu mpeanocklIku MeTo/1a HAaMMEHbBIINX KBaJIPaTOB HAPYIIEHBI, TO:

1) omeHkH TapaMeTpoB MOTYT He 00naagate cBolcTBaMu 3 (HEKTHBHOCTH,
COCTOSITENIbHOCTH M HECMELLIEHHOCTH

2) ko3 urmeHT perpeccun SBISAETCS HECYIIECTBEHHBIM

3) k03¢ PUIMEHT KOPPETSLMHU ABISIETCS HECYILIECTBEHHBIM

4)nony4eHHOEe ypaBHEHHE CTaTUCTUUECKU HE3HAYUMO

7. Ilpu mpuMeHEHMM METOJla HaMMEHBIIMX KBaJpaToB CBOHCTBaMHU 3(P(EKTUBHOCTH,
COCTOSITENILHOCTH U HECMEILIEHHOCTU 00J1a/1al0T OLICHKH:

1) cyyaiiHO# BeTUUNHBI 2) napameTpoB

3) 3aBUCHMOI1 TepeMeHHON 4) He3aBHCUMOU IIepeMEHHON

8. O6061mennbit MHK nmpumensiercs B ciryuae:

1) HaMM4YUs B OCTaTKaX TeTePOCKETACTUIHOCTH WIIA aBTOKOPPEIISIIIH

2) HanmMuus B MOZAETH (PUKTUBHBIX MEPEMEHHBIX

3) HaMM4Ks B MOJIENIA MYJIBTUKOJIJIMHEAPHOCTH

4) Hanu4us B MOJENIM HE3HAYMMBIX OLIEHOK

9. Ilo ypaBHeHHIO perpeccud y =f(x)+¢€ paccuuTaHO 3HaueHHe KodpduIHeHTa
KOppEeIsLUH, KOTOPOE XapaKTepU3yeT TECHOTY CBS3U MEXIY:

Dyue 2)yux 3)yuflx) 4yxue

10. OmnpeneneHue auUCTIEPCMHM HA OJHY CTENEHb CBOOOJB MPUBOAHUT OOIIYIO,
OOBSICHEHHYIO U OCTATOYHYIO JUCIIEPCUU K:

1) onHOM pa3MepHOCTH 2) cpaBHUMOMY BUAY

3) 6e3pa3zmMepHOMY BUY 4) TabMUYHOMY BHILY

11. Eciu xo3duimeHT perpeccuu sIBISETCS HECYIIECTBEHHBIM, TO €ro 3HAaueHHe
NPUPABHUBAETCS K:

1) k TaOMIMIHOMY 3HAYEHHUIO U COOTBETCTBYIOIINI (haKTOp HE BKIFOYACTCSI B MOJICITh

2) HyJIIO U COOTBETCTBYIOLIUI (DAaKTOp HE BKIIIOYAETCS B MOJIEINb

3) K eAMHHUILIE U HE BJIMSET Ha pe3ysbTar

4) K HYJIIO ¥ COOTBETCTBYIOIIUH (paKTOp BKJIIOYAETCS B MOJIEIb

12. Hcnonws3oBaHMe TOJWHOMA BTOPOTO TIOpSAAKA B KAdyeCTBE PETPECCHOHHOU
3aBUCUMOCTH U1 0IHO(AKTOPHON MoJ1esI 00YCIOBIIEHO ...

1) oTCyTCTBHEM TEHACHIIMHN

2) U3MEHEHUEM HaIPaBJICHUS CBSA3U PE3YJIbTUPYIOIIETO U (PAKTOPHOTO NMPU3HAKOB

3)HEOAHOPOAHOCTHIO BEIOOPKHU

4) HanmM4YMeM CIIy4ailHbIX KojeOaHu

13. JIuneapu3anus SKCIIOHEHIIMATILHON 3aBUCMMOCTH OCHOBAaHA Ha:

1) uaTerprpoBanuu GYHKLIUH 110 MapamMeTpam

2) nupdepennupoBanny (HYHKIIMK IO TapaMeTpam

3) paznoxkeHuu GYHKIUU B P

4) norapu(MUPOBaHUM U 3aMEHE TTPEOOPa30BAHHON IEPEMEHHOM

14. KommoHeHTa BpEMEHHOTO psa, OTpakarollas MOBTOPSEMOCTh SKOHOMHYECKUX
MIPOLIECCOB B TEUYEHHWE HE OYEHb JUIMTENbHOrO Iepuoaa (roga, KBapTaua, Mecsla U T.1.),
Ha3bIBAETCS:

1) cny4aiiHOi KOMIIOHEHTON 2) TpeHaI0M
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3) UMKJINYECKOW KOMIIOHEHTOMN 4) ce30HHON KOMIIOHEHTOM
15. OO6nacth 3Ha4eHW AaBTOKOPPEISIHOHHOM (YHKIMM TMPEACTaBIeT CcoO0M

IMPOMCIKYTOK:

1) [-1,0] 2) [-L.1] 3)(-L1) 4 [0,1]

16. JleBas yacTh cucTEMBI B3aIMO3aBUCUMBIX YPABHEHHUH ITPEICTABIEHA BEKTOPOM:

1) 3aBUCHMBIX HE3aBHCUMBIX ITEPEMEHHBIX 2) 3aBUCHMBIX IT€PEMEHHBIX

3) HE3aBUCUMBIX IEPEMEHHBIX 4) 3aBUCUMBIX IEPEMEHHBIX U CIyYalHbIX BEJIUYHH
17. dAnga oueHKd KOIPPHUIMEHTOB CTPYKTYPHOH (POPMBI MOJEIM HE NPUMEHSIOT

MCTOJ HAUMCHBIINX KBAaAPaTOB

1) KocBEeHHBIN 2) TpexIaroBbIi 3) oObIUHBIH 4)

JIBYXIIar OBBII

18. Ecnu BbIOOpKaA OTpa’kaeT OCHOBHBIE XapaKTEPUCTUKHU T'€HEPAIbHON COBOKYIHOCTH,

TO OHA Ha3bIBACTCA:

SABJIICTCA:

1) CTaTUCTUYECKOMN

2) SMIIMPUYECKON

3) pernpe3eHTaTUBHON

4) TEHEPAIILHON

19. Ounenka O* mapamerpa ©, yAOBIETBOpSIONIAsS HadadbHOMY YciaoBHIO M(O*)=0,
1) 3P PeKTHBHOM

2) HECMEIIEHHOI

3) COCTOSITEITLHOM

4) aJIcKBaTHOU

20. Ilpu npoBepKke CTaTUCTUYECKON IMIIOTE3bI OIIMOKA IIEPBOTO poJia 3TO:

1) [IpunsiTHE B 1EUCTBUTEIBHOCTH HEBEPHOM HYJIEBOW TMIIOTE3bI;

2) OTBeprkeHue B IEUCTBUTEIBHOCTH MPAaBUIBLHON HYJIEBOM TMIIOTE3bI;
3) [IpunsiTHE B 1€UCTBUTENBHOCTH MPABUILHON HYJIEBOU TMIIOTE3HI;

4) OTBeprkeHue B IeHCTBUTEIBHOCTH HETIPABUIIBHON HYJIEBOM TMIIOTE3bI;
21. 3agauei KOppPETAIMOHHOTO aHaN3a SBJISICTCS:

1) MIOCTPOCHUE YPAaBHEHUS CBSA3H MEXKIY IEPEMEHHBIMY;

2) MPOTHO3UPOBaHKUE OyAyIIUX 3HAUEHUN Pe3yTbTaTUBHOTO (PaKTopa;

3) OLIEHKA TECHOTHI CBS3H MEXY (hakTopamu;

4) OIIEHKA CTy4YaiHOW KOMITOHEHTHI.

22. llpumepamu ypaBHEHUW pErpecCuM, HEJIUHEUHBIX OTHOCUTEIHHO OOBSICHSIONINX

MNEPEMCHHBIX, HO JIMHENHBIX 110 OLCHMUBACMBIM ITapaMCTpaM, ABJIAIOTCA:

1) y=ab's,y = axc

2) y=a+bik+ey=a+bxt+tcex’te

3) y=a+bx+cx’+e,y=abe

4) y=ax’e,y=a+b/i+e

23. ITlpu mnpsiMOl CBs3M C yBENUYEHHEM (PAKTOPHOTO TPHU3HAKA PEe3yJIbTaTHBHBIN

IMPpHU3HAK:

IMPpHU3HAK:

1) YMenbaercs

2) Ocraetcst 6€3 U3MEHEHUS

3) YBenuunBaeTcs

4) Koneb6nercs

24. Tlpu oOpaTHOH CBSI3M C YBEIWYECHHUEM (PAKTOPHOTO TPHU3HAKA PE3YJIbTATHBHBIN
1) YMenbiaercs

2) Ocraetcst 6€3 U3MEHEHUS

3) YBenuunBaeTcs

4) Koneb6nercs
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25. Ilycts ko3¢ dumment nerepmuHanuu paseH 0,982. Torna ypaBHEHHEM pPErpeccHH

oOBsICHSIETCS JVCIIEPCUH PE3YJIbTATUBHOTO MPHU3HAKA:

1) 0,018%

2) 1,8%

3) 98,2%

4) 0,982%

26. @akTopbl, ONHUCHIBAIOLIME TPEHAOBYIO KOMIIOHEHTY BpPEMEHHOIO  psja,
XapaKTEePU3YIOTCS:

1) Ilepronnueckum BO3AEHCTBUEM HA BEIIMUMHY S3KOHOMHUYECKOIO MIOKa3aTels

2) Bo03MOXHOCTBIO pacueTa 3HAYEHUS] KOMIIOHEHTHI C IOMOLIBIO AHAIUTUYECKON
(GYHKINU OT BpeMEHH; JOJATOBPEMEHHBIM BO3JICHCTBUEM Ha SKOHOMHYECKHH MoKa3aTesb

3) HenonrospemeHHBIM BO3AEHCTBUEM Ha SKOHOMUYECKUI ITOKA3aTENb

4) CnyualiHbIM BO3JI€MICTBHEM Ha ypPOBEHb BPEMEHHOTO psijia

27. TloctpoeHue (pyHKINHU, XapaKTepU3YIOLIEH 3aBUCMMOCTh YPOBHEH psiia OT BPEMEHH,
WIM TPEHJIA — ITO:

1) MeToJ cKoJb311IeN CpeTHei

2) AHaJIUTHYECKOE BBIPaBHUBAHHUE
3) Meron yKpynHEHUsI HHTEPBAJIOB
4) Pacuer unnexca ce30HHOCTH

28. T'unore3a 0 MyJIbTUIIMKATUBHOM CTPYKTYpPHOH cXeMe B3auMOJAEUCTBUS (DaKTOPOB,
(bopMHpPYIOIIUX YPOBHUA BPEMEHHOT'O psAia, 03HAUACT:

1) Ce30HHas KOMIIOHEHTa = YpPOBEHb BPEMEHHOIO psiia X TpEeHJA X clydaiHas
KOMIIOHEHTa

2) CnyuaifHast KOMIIOHEHTa = TPEHJ X CE30HHBII (DaKTOp X YPOBEHb BPEMEHHOIO
psana

3) YpoBeHb BPEMEHHOTO Psijia = TPEH]I X Ce30HHBIN (haKTOp X ciayyailHas KOMIIOHEH-
Ta

4) Tpenn = ypoBeHb BPEMEHHOTO psiJia X CE30HHBIN (PaKTOp X CciayyailHas KOMIIOHEH-
Ta

29. K oileHKaM reHepaibHONW COBOKYITHOCTHU MPEIBSABISIOTCS CIEIyIOIINe TpPeOOBaHUS:

1) OreHka J0KHA OBITH COCTOSATENLHON, 3PTOANYHOM U AP PEKTUBHOI;

2) OreHka 10KHA OBITH COCTOSITEIFHOM, CTAIMOHAPHOU U SPTOJUYHON ;

3) OneHka oKHA OBITH COCTOSATENBHOM, 3P PEKTUBHOM U HECMEIICHHOI;

4) OneHka J10KHA ObITh HECMEIIEHHOW, CTallMOHAPHOH 1 3()PEeKTUBHOM.

30. I'padukoM AMCKPETHOTO BApUALIMOHHOTO psiia paclpeesieHUs SIBIISCTCS:

1) I'mcrorpamma

2) KpyroBas nnarpamMmMa

3) CronbuxoBasi quarpamMma

4) [Tonuron

31. ToueuHas oOlLlEHKa HEU3BECTHOIO IapaMeTpa TIeHepalbHOW COBOKyHmHOCTH O=12.
Torna ero uHTEpBasIbHAs OLICHKA MOXKET UMETh BHL:

1) (11,45 12);
2) (11,4; 12,6);
3) (12; 12,6);

4) (11,4; 12,2)
32. Kakoil kputepuil nmpuUMeHsETCS NpPU IMPOBEPKE TI'MIIOTE3bl O HOPMAJbHOM 3aKOHE
pacnpeesieHus TeHEpaJIbHON COBOKYITHOCTH:

1) Kkpurepui @uniepa;

2) Kkputepuilt Xu kBagpart [Ilupcona;
3) kputepuil CTbIOJIEHTa;

4) kputepuii CiupmeHa;
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33. B pe3ymnbraTe MpOBEACHUS PErPECCHOHHOTO aHalIM3a MOJIYy4yaroT (QYHKIHIO,

OTHCHIBAIOLIYIO:

1) COOTHOIIICHHE MOKa3aTenei

2) CTPYKTYpY MOKa3aTenei

3) B3aMMOCBSI3b MMOKa3aTeei

4) TEMITBI POCTa MTOKa3aTesen

34. Ilonyueno ypaBHeHue perpeccuu y = 36,5 — 1,04x. ITapamerp b = -1,04 nokasbiBaer,
YTO:

1) CBs13p MeX 1y IpU3HAKaMU IIpsiMasi, C yBEJIMUYEHNEM IIpU3HAaKa x Ha | ell. mpu3HaK
y yBennunBaetcs Ha 1,04.

2) CBs3p MeXly NMpHU3HAaKaMu oOpaTHasi, ¢ yBEeJIMUEHHEM IpU3HaKa x Ha 1 en. mpu-
3HaK y ymeHbaercs Ha 1,04.

3) C yBennueHuneM NpU3HaKa x Ha 1 ex. mpusHak y yBeauuusaercs Ha 36,5

4) C yBenuueHneM npHu3HaKa x Ha 1 ed. mpu3HaK y ymeHsliaercs Ha 36,5

35. Kakoro pe3ynbraTa He MOXET OBbITh MPU HAXOKJICHUU JIOBEPUTEIHHOTO WHTEpBasa
U1t K03 dutinenTa perpeccuu b?

1) 0,15<bh<1,15

2) -1,15<bh < 1,15

3) 131,15<h < 132,15

4) 1,5<b<25

36. YkaxuTre CrpaBeAMBBIC YTBEPXKACHUS 1O TMOBOAY KO3 (UIIMEHTa aBTOKOPPEISAINU
YPOBHEN BPEMEHHOTO psijia:

1) He moxer ObiTh MeHbIIe 0; paBeH K03()(OUIIUEHTY JIMHEHHON KOPPEsIIUN MEX Ty
MOCJIeI0BATEIbHBIMU YPOBHIMH UCXOJIHOTO psifia

2) PaBen ko3¢ duimenTy TMHEHHOM KOppesaluu MeXIy MOCIeI0BaTeIbHBIMUA YPOB-
HSIMU UCXO/IHOTO PsIJIa; XapaKTepHU3yeT TECHOTY JIMHEHHON CBA3H MEXKIY YPOBHSIMU psla

3) He Mmoxxer ObITh MeHblie 0; xapakTepusyeT TECHOTY JHHEHHOW CBSI3HM MEXIY
YPOBHSIMU psifia

4) Omnpenenser BUI BPEMEHHON MOJIeNN

37. ABTOKOppesIMOHHas (YHKIUS BPEMEHHOTO psijia — 3TO:

1) KOPPEJSIIMOHHAs 3aBUCUMOCTb MEX]y IOCIEA0BATEIbHBIMU YPOBHSIMH BpPEMEH-
HOTO psifa

2) MOCJIEeI0BATENbHOCTh KO3(D(PUIIMEHTOB aBTOKOPPEISAIMHA YPOBHEH MEPBOro, BTO-
pOro U T.J. HOPSAIKOB

3) YHCII0 IEPUOJIOB, TI0 KOTOPHIM PacCUUTHIBACTCS KOI(D(HUIIMEHT aBTOKOPPEALIH

4) rpaduK 3aBUCUMOCTU 3HAYEHHH AaBTOKOPPESIMOHHOM (QYHKIMH BpPEMEHHOIO

psila OT BEJIMYMHBI Jiara.

38. KommoHeHTa BpPEMEHHOro psija, OTpa)karollas MOBTOPAEMOCTbh SKOHOMHYECKUX
MPOLIECCOB B TEUEHHWE HE OYEHb JUJIMTENIBHOrO Mepuoaa (rojaa, Kpapraja, Mecsua U T.1.),
Ha3bIBACTCS:

1) CnyuyaiiHOl KOMIIOHEHTOM

2) Tpennom

3) [Muknnmyeckoil KOMITIOHEHTON

4) Ce30HHOW KOMITOHEHTOM

39. CratucTuyeckoi runoTe30i Ha3bIBaAIOT:

1) [IpenmonoxeHne OTHOCHUTENBHO MapaMeTpOB U BHJAA 3aKOHA paclpesesieHUs re-
HEpaJIbHOW COBOKYITHOCTH;

2) [IpenmonokeHre OTHOCUTENBHO 00beMa reHepaIbHON COBOKYITHOCTH;

3) [IpeanonoxkeHre OTHOCUTENBHO MAPAMETPOB U BUJIA 3aKOHA PACIIPECIICHUs BbI-
060pKu;

4) [IpenmonokeHre OTHOCUTENHEHO 00beMa BEIOOPOYHON COBOKYITHOCTH;

37



40. HyneBas runote3a umeer Bul Ho: a = 2, BbiObepure HEBEpHO C(HOPMYIHMPOBAHHYIO

aNbTEPHATUBHYIO THIIOTE3Y:

1) H]Z a< 1

2) H1: a>?2

3) H]Z a< 2

4) Hi:a#2

41. Bennunna, XapakTepusyromas pazopoc 3HaYCHHUI CiIydailHON BETMYMHBI BOKPYT €€
CpEIHETO:

1) Mona

2) MeauaHa;

3) CTaHJApTHOE OTKJIOHEHUE;

4) acuMMeTpus

42 . Ecnu mns nmuHeHHOW Moae nMeeT mecto > 0. Torma...

1) IIEPEMEHHBIE X U ) TIOJOKUTEIbHBI,

2) IIPY BO3pACTaHUU MEPEMEHHOM X 3HAUYEHUS Y OCTAIOTCS MOJIOKUTEIbHBIMU;

3) IIPY BO3pAacCTaHUM NIEPEMEHHOM X B CPEAHEM BO3pACTaET V;

4) MIEPEMEHHBIE X U ) COXPaHSIOT OJIMH 3HAK;

43. K Bugam mMoJesnel o Tunam 3aBUCUMOCTH OTHOCSTCSI MOJIEIIH:

1) [IpocTast 1 MHOKECTBEHHAS pETPECCUS

2) Cucrem 3KOHOMETPUYECKUX YPABHEHHUH,

3) Bpemennsix psaos

4) Henuneitnon perpeccun, JInneriHon perpeccun

OeJIOM:

44. Hanbosnee TECHYIO CBsI3b OKa3bIBaeT KOA((OUIIMEHT KOPPENALUu:
1) -0,982

2) 0,982

3) -0,991

4) 0,871

45. Kakoll KpuUTepHil NPUMEHSETCS NPU OLEHKE KadecTBa PErPECCHOHHOM MOJAEIU B
1) kpurepuil Puiiepa

2) kputepuil CThIOJICHTA;

3) kpurepuil [lupcona;

4) kpurepuil CimpMeHa;

46. YcTaHOBUTE COOTBETCTBHUE MCXKAY Ha3BaAHUEM MOICIN «MHOPO(I)&KTOpHa}I» 1 BUAOM

€€ ypaBHEHMSL:

1) y=a+bx+cx*+di’+e

2) yv=a+bxitcx;tdx+e

3) y=a+blx+e

4) y=a+bx+e

47. IlpuMepoM HETMHEWHOTO YpaBHEHUS PErPEeCCUU He SBISETCS YpaBHEHHE BHJIA!
) y=ax’+e

2) y=a+bx+bx*+¢

3) y=a+bx+e

4) yv=a+b(l/x)+e

48. Koapdurment geTepMuHaAIKT MOKET TPUHUMAThH 3HAUCHUS
1) [-1:11;

2) (-L1);
3) (0:1);
4) [0;1].

49. KoppenorpamMMoii Ha3bIBatOT:
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1)

2)
3)

4)
HOT'O pdaa

MOCIIEA0BATENHHOCTh KOIPPUIIMECHTOB aBTOKOPPEISAIIUU YPOBHEH MEPBOro, BTO-
pOTO | T.JI. TOPSIKOB

YHUCJIO NEPpHUOa0B, IO KOTOPBIM PACCUUTBIBACTCA KO3(1)(1)I/ILII/IGHT ABTOKOppPCIIIIUN

rpadyK 3aBUCUMOCTH 3HAYEHHH aBTOKOPPEISIMOHHOM (QYHKIMH BpPEMEHHOIO
psiia OT BEJIMYUHBI JIara
KOPPEJALMOHHYIO 3aBUCUMOCTh MEXIY ITOCJIEI0BATEIbHBIMU YPOBHSIMHA BPEMEH-

50. Eciu SKOHOMHYECKHE YTBEPKICHHUS OTPAKAIOT JAWHAMUYECKYI0 B3aMMOCBS3b
BKJIIOYEHHBIX B MOJIEJIb IEPEMEHHBIX, TO 3HAYEHUSI TAKUX MIEPEMEHHBIX Ha3bIBAIOT.

1)
2)
3)
4)

3.

IMPOCTPAHCTBCHHBIMU JJaAHHBIMH,
BPCMCHHLIMU PAJAMH,
CTaTUCTUYCCKUMH JAHHBIMHU,
KOppCIIMPOBAHHBIMU NAHHLBIMU.

OtkpseiThie 3a1annus (He meHee 30)
Teopernyeckue 3a1aHUsI ¢ OTKPHITHIMH BOIIPOCAMH

3.1.
3.2.

IIpakTHyeckue 3a1aHus (3a1a4n)

3aoanue 1: Ilo 27 pecuonam cmpausl usyuaemcs 3a8UCUMOCHb CpeoHel 3apadomHoul
naamsl y om 8an08020 pe2uoHaibHo2o npooykma (BPII) na oywy nacenenus x:

BPII Ha nyury HaceseHus, ThIC. Cpennsis 3/mnata, ThIC.
py6., x py0.,y
35,8 3,5
22,5 2,6
28,3 3,2
26 2,6
20 2,6
31,8 3,5
30,5 3,1
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
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

[TocTpoiiTe KOppensUOHHOE TOJIE.
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Paccunraiite mapameTpsl ypaBHEHUHN JTMHENHON MAPHON perpeccuu.

[TocTpoiiTe Ha KOPPENALMOHHOM JIMHHUIO PEFPECCUU.

O1eHHTE TECHOTY CBSI3U C TIOMOUIBIO KO (PUIMEHTA IETePMHUHALIUH.

C nomompro F-kpurepuss @Pumepa OLEHUTE CTATUCTUYECKYH) HAJEKHOCTb
pe3yabTaTOB perpeccuoHHoro MojenupoBanus (o = 0,05).

e Jlo HaliieHHOMY YpaBHEHMIO DPETPECCUU pPACCUUTANTE NPOTHO3HOE 3HAYECHHE
pe3ynbTarta npH yCJIOBUH, YTO IPOrHO3HOE 3HAaYeHHE (pakTopa yBenuuurcs Ha 4%
OT €r0 CPETHETO YPOBHS.

3aganue 2:

Ilo 27 pecuonam cmpamsl uzyuaemcs 3a8UCUMOCHb CpeoHell 3apabomHoll NIamul Y om
8a7108020 pe2uoHanbHo2o npooykma (BPII) na oywy nacenenus x:

BPII na ayury HaceneHus, Thic. py0., x | CpenHss 3/mnata, TeiC. pyo0., y
35,8 3,5
22,5 2,6
28,3 3,2

26 2,6

20 2,6
31,8 3,5
30,5 3,1
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
47,4 5
533 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 KOppEIAIUOHHOE TOJIE.

e PaccudraiiTe mapameTpbl ypaBHEHH JIMHEWHOW, CTENEHHOW, IOKAa3aTebHOM,
runepOoIMIeCcKON MapHON PerpecCcuu.

e [loctpoiiTe Ha KOPPEISILIUOHHOM I10JI€ BCE PErPECCHUM.

e OueHuTe TECHOTY CBS3H C MOMOUIbIO KOOPPUIIEHTA JeTePMUHALIH.

e C nomompro F-xputepus @Puimepa OLECHUTE CTAaTHCTUYECKYIO HAIEKHOCTh
pe3yabTaToB perpeccuonHoro mojaenupoBanus (o = 0,05). ITo 3HaueHusIM Xapax-
TEPUCTHK 0OOCHYHTE BHIOOp HAMIIYUILIEIO YPABHEHUS PErpecCuu.
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e [lo BBIOpaHHOMY YypaBHEHHIO PETPECCHM PACCUMTANTE MPOTHO3HOE 3HAUCHUE
pe3yibTaTa npu yCJIOBHH, YTO MPOTHO3HOE 3HaYeHHE (hakTopa yBennuuTcs Ha 4%

OT €ro Cp€aHCro ypOoBHs.

3aganue 3:

Nmetotces naHHbIE O AesiTeNbHOCTH KpynHenmux koMnanuii CIIA:

YucTeii Ucnonb3o- PrrHOYHAS Ka-
O6opor . YncneHHOCTh
Nor/n | AOXOA MIPAL KamTana, MIp BaHHBIA e — MU TAIA3aLH
nojur. CIIA, KanuTajl, MIIpA KOMIIaHUHU, MIIPJ
) nomr. CIIA, x; o, CIIIA, x, TBIC. YeJl., X3 o, CIIIA, x,
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 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 23,1 279
25 0,7 15,5 5,8 80,8 27,2

Paccunraiite mapameTpsl JUHEHHOTO ypaBHEHUS MHOXKECTBEHHOM perpeccuu ¢ moi-
HBIM TIepeuHeM (PaKkToOpoB.

JlaiiTe CpaBHUTEIbHYIO OLIEHKY CHJIBI CBSI3U (PaKTOPOB C PE3YJbTATOM C IOMOIIBIO
KOX((HUITUEHTOB ATaCTUIHOCTH.

OneHure cTaTUCTUYECKYIO 3HAYUMOCTD [1apaMETPOB PErPECCUOHHON MOJIETH C IIOMO-
uipto t-kputepusi CTbIOICHTa; 3HAYUMOCTh YPaBHEHUS MPOBEPHTE € MOMOIIbI0 F-kpu-
TepHsl.

Paccuuraiite MaTpuily nmapHbIX KO3(G(GUIUEHTOB KOPPENIALNU U Ha X OCHOBE U O t-
KPUTEPHIO JUI KOA(PPHUIHUEHTOB perpeccuu oTOepute MH(OpMaTHBHbBIE (PAKTOpPHI B
Mozeinb. [locTpoiite Monens TOJBKO ¢ HHQOPMATHBHBIMHU (DaKTOpaMU M OLICHUTE €€
napamMeTpBhl.

PaccuunraiiTe mporao3Hoe 3HaUE€HUE Pe3yJIbTaTa, €CJIM MPOTHO3HBIC 3HAUCHUS (PaKTO-
poB cocTaBisIIOT 80% OT MX MAKCUMAJIbHBIX 3HAUEHU.
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e PaccuuraiiTe OImIMOKU H I[OBepI/ITCJ'IBHHﬁ HWHTCPBAJI IPOTHO3a Il YPOBHA 3HAYUMO-

ctu 0,05.

e OlreHUTE MOJTYYEHHbIE PE3YIIbTATHI.

3amanue 4:

Ucnone3yss  naHHBIE,

IpeaACTaBJICHHBIC B Ta6J'II/IHe, IMPOBEPUTH HaJIN4ue

reTepOCKEeIaCTUIHOCTH, HCTIONB3ys TecT [onpadenpna-Keanara (k= 11).

Oxunaemast IpoI0JDKUTEITLHOCTh

BBII B mapurerax noKynareabHON

Crpana JKU3HHU IIpU pO)K)f:eHI/II/I B 1995, CLIOCOBHOCTH, ¥:
Hukaparya 68 7,4
I'ana 59 7,4
Amnroma 47 4,9
Ilakucran 60 8,3
MagpuTanus 51 5,7
3umM0OabBe 57 7.5
['ongypac 67 7,0
Kuraii 69 10,8
Kamepyn 57 7,8
Konro 51 7.6
[lIpu-Jlanka 72 12,1
Erumer 63 14,2
Wnnone3us 64 14,1
OUIUTIITIHBI 66 10,6
Mapokko 65 12,4
[Tanya-HoBas ['Bunes 57 9,0
I'Batemana 66 12,4
DKBag0p 69 15,6
JloMuHHUKaHCKas 71 14,3
Pecrybnmka
SImaiika 74 13,1
Amxup 70 19,6
Pecny6iinka Dib- 67 9,7
CanbBasop
[Taparsait 68 13,5
Tynuc 69 18,5
benopyccus 70 15,6
[Tepy 66 14,0
Taunang 69 28,0
Ilanama 73 22,2
Typuus 67 20,7
ITonpira 70 20,0

[TpoBectn rpadmueckuii ananmu3 octarkoB (CepBuc — AHanu3 JgaHHBIX — Perpeccus,
ycTaHoBUTh (iaxkku Ocratku, ['paduk ocTaTkoB)

3aganue 5:

HNmeroTcss naHHble O TpOJaXe KBAapTHP HA BTOPUYHOM pBIHKE Xuibsi B (CaHKT-
[TerepOypre (v — 1leHa KBapTUPBL, ThIC. AOJIL.; X; — YUCJIO KOMHAT B KBapTUPE; X» — pailoH ropoja
(1 — uenrpanbuble, 0 — nepedepuiinbie); x; — o0OWas IUIOMAAL KBAPTUPHI, M’ X4 — JKHJIas
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IUIOIIAAb KBAPTUPHI, M*; X5 —IUIOMIAAb KyXHHU, M*; Xs — THI JoMa (1 — kuprnuanblii, 0 — apyroi); x;
— PacCTOSIHUE OT METPO, MUHYT MEIIKOM.

e CocraBbTe MaTpHIly MAapHBIX KO3(PPUINEHTOB KOPPEIALMH.

e JlocTpoiiTe ypaBHEHHE PErpecCUH, XapaKTEPHU3YIOIIEE 3aBUCUMOCTh LIEHBI OT BCEX
¢dakTopoB. YcTaHoBUTE, Kakhe (aKTOPbl KOJTMHEAPHBI, ONpeneiauB KodpGUIUEHTHI
MHOECTBEHHOH JIeTepMUHAIINHN JJIS1 KQXX0T0 U3 (haKTOPOB.

e OrneHnuTe 3HAYUMOCTh MOJYYEHHOTo ypaBHeHMs. Kakue ¢akTopbl 3HAUUMO BO3JEH-
CTBYIOT Ha (hOpMUpPOBaHHE LIEHBI KBAPTUPBI B 3TON MOJenu?

e (CymecTByeT JM pa3HUIA B LIEHAX KBApTHUP, PACIIOJIIOKEHHBIX B LEHTPAIbHBIX U IE-
pudepuiinbix paifonax Cankr-IlerepOypra?

e CylecTByeT JIu pa3HUIla B LIEHaX KBapTUP pa3HbIX TUIIOB JOMOB?

[MoctpoiiTe Monenb hopMUPOBaHMS IIEHBI KBAPTUPHI 32 CYET 3HAUUMBIX (PaKTOPOB.

3amanue 6:
[To 20 HaGmroAeHUSM OBLTAa TIOCTPOEHA MOJIEIh 3aBUCUMOCTH PACXO0B Ha MUTAHKUE ) OT

JO0XO0J0B X:

THIIA,

»=20.84+044x; r* =0,916; 0603HaunM €, = ¥, — V', (OCTATKH).
BennunHbl 0cTaTKOB ITIPpU KaXKAOM 3HAYCHHUHU X OKa3aaUCb cneayowmmm:
No 1 2 3 4 5 6 7 8 9 |10
x | 30 36 40 | 45 | 50 [ 60 | 70 | 80 | 85 | 90
e | -12,0|-11,7|-54|-56|-2,8108|-1,6|-4,0|-62] 6,6

No | 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 4,0 |3,4 |232|16,2|-16,81|-27,8]9,8
Heo0xoxnmo:

® JIOCTPOUTH Fpa(bI/IK OCTaTKOB B 3aBHCHMOCTH OT 3HAYCHHI nepeMeHHoﬁ X U CACIaThb
BBIBO/JbI.

® TIPUMEHHUTH TECT PAHTOBOM Koppemsuu CrupMeHa sl OIEHKH TeTePOCKETaCTHIHO-
ctu (o = 0,05).
e npumenuts tect ['onpadensaa-Kpanara (k = 8).

3aganue 7:
Ucnionp3yst nannbie (aitna PerHOKKMIBS. XIS, TOCTpOHTE MOJIETN 1IEH KBapTHUP Pa3HOTO
MPOTECTUPYHTE KauecTBO Mofened, Hamuune dPQPEKTOB aBTOKOPPETSAIUH |

reTEePOCKEIACTUYHOCTH. JlaiiTe MHTEepIPETALNIO PE3YJIbTATOB.

3aganue 8:
B Tabnume npuBoasTcs naHHbie 00 ypoBHe MexaHuzauud Tpyaa (%) x U JTHEBHOU

BBIPAOOTKE (€11.) ) N0 28 0AHOPOAHBIM NPEANPUATUAM:

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

OHpe,I[CJ'II/ITe JIMHENHOE YPaBHCHUC PpPEIrpeCCMU MW OLNCHHUTC Cro KadCCTBO YCPEC3

ko3 uument nerepmunanuu u F-xpurepuit Gumepa.
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[TocTpoiite rpaduk ocTaTKOB B 3aBUCUMOCTH OT 3HAUCHUH YPOBHS MEXaHU3AIUU TPY/Ia.

[TpoBepbTe OCTaTKM Ha TETEPOCKEIACTUIHOCTD C TIOMOIIBIO TecTa Y aiTa.

[Ipumennute 0606mennslii MHK, npeanonaras, uto o’(e) = 6’xi®. CyIIECTBEHHO I
n3MeHuiIcs koddumuent perpeccun? [IpuromaHo v HOBoe ypaBHEHUE JIJIsl IPOTHO3UPOBAHUS?

3aganue 9:

Nmerotcs nanHbie 0 JUHAMHKE yucia npeanpusituii B Poccuiickoit @epeparuu B 1995—
2003 rr. (daitn npennpusatus-Pd xls).

[To xaxnaoMmy cyowbekty Poccuiickoit denepannu, BXOAsIMIEeMy B COCTaB (eaepabHOTO
OKpyTa, U B 11eJIoM 110 FOxHOMY deiepaibHOMY OKpPYTYy HalIUTe:

1) modro ManbIX TPEaNpUATHNA B OOIIEM YHCIIe MPEINPHUATHI B KKIOM W3 YKa3aHHBIX
JIET;

2) mapaMeTphl JIMHEWHOTO, SKCIOHCHIIMAIBHOTO, CTEIIEHHOTO, THUIIEPOOIUICCKOTO
TPEHIOB, OMUCHIBAIOIIUX JUHAMUKY JOJU MaJbIX MpeanpusTuil. Beioepure U3 HUX HAUTyYIINNT;

3) oxapakTepu3yhTe pa3BUTHE MAJIOTO MPEANPHHUMATEIBCTBA B OTACIBHBIX CyOBEeKTax
Poccwiickoii @eneparuu u B peneparibHOM OKPYTe B IO

3aganue 10:
MocTpouTb aaAUTUBHYIO MOAE/Nb BPEMEHHOro pAga No AaHHbiM 0b6bemoB noTpebneHus
3NEeKTpo3Heprum (MaH. KBTY) KuTenamm permoHa 3a nocnegHue 4 roga:

Howmep kBaprana, t | Ilorpebnenue 3/3, y;
1 6,0
2 4.4
3 5,0
4 9,0
5 7,2
6 4,8
7 6,0
8 10,0
9 8,0
10 5,6
11 6,4
12 11,0
13 9,0
14 6,6
15 7,0
16 10,8

I[aTB IMPOTHO3 00 00BeEME HOTpe6J'IeHI/I${ SJICKTPOIHEPTHUHU KUTCISIMU PETUMOHA B TCUCHUC
MEPBOro noayroaud CJICAyromero rojaa.

3aganue 11:
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MoCTPOUTb MYNIBTUNIMKATUBHYIO MOE/Ib BPEMEHHOTO PAAa NO AaHHbIM O NPUBLIIM KOMNaHUK
(Tbic. gonn.) 3a nocneagHue 4 roaa:

Ton Kgapran

I I | 1II | Iv
1 72 | 100 | 90 | 64
2 170 92 | 80 | 58
3 62| 80 | 68 | 48
4 (52| 60 | 50| 30

CrenaTh IPOTHO3 OXKKJIaeMOM MTPUOBLIHN 3a MIEPBOE TMOTYTOAUE CICTYIONIETO To/1a.

3aganue 12:
[To ucxoaHBIM JaHHBIM IS PEAJIOKECHHON MOICIH:
7. BBIICIHUTH SHAOTECHHBIC U SK30T€HHBIC IEPEMEHHBIC;
8. ompenenuts, UACHTU(UIIMPOBAHO JIU KAXKJ0€ U3 YPAaBHEHUH MOJEIIH;
9. ompeaenuTh METOJ OLIEHKH IapaMeTPOB MOJIEIIH;
10. onpenenuth k03P PULIMEHTHI TPUBEIEHHON (HOPMBI MOJEIIH;
11. onpenenuts K03PUIMEHTH CTPYKTYPHOH (HOPMBI MOJIEIH;
12. BerauCIuTh K03()(HUITUEHTHI JETEPMHUHAITUH.
N3ygaercst Moziens BUA:

Y=a,+b(C+D)
C = a2 +b2Y+b3Y_1

HAIIMOHATBHBIN JT0XOJ IpeauecTByomero roaa; C — nuyHoe notpednenue; D — KOHeUHbIH

, Tme Y — BanmoBOM HAIlMOHAIBHBIM 10X0xa; Y., — BaJoBOi

oPon Wudopmanus 3a IeBATH JET O IPUPOCTAX BCEX MOKA3aTENEH JaHa B TaOIHULE:
I'on D ¥ ! -
” 6.3 46,7 3,1 4
2 22,4 3,1 22,8 30,4
3 173 22,8 7.8 .
4 12,0 7.8 21,4 8.7
p 5.9 21,4 17.8 258
p 44,7 17.8 37,2 >
7 23,1 37,2 35,7 200
3 51,2 35,7 46,6 314
° 323 46,6 56,0 39,1
3ananue 13:

NmeroTcst maHHbIE O COBOKYITHOM J0XO7e ceMbH B MecsIl (X, Teic. py0.) U pacxonax Ha
ToBapel TmepBoil HeoOxomumoctu (Y, Thic. py0.). Mcxomuele npanHHble 3a 12 MecsueB
MIPEACTABICHBI B Ta01.2.

Tpeoyemca:
C nmomo1ipi0 METOJia OTKJIOHEHUH OT TPEeHJAa OLUEHUTh CTPYKTYPHBIE MapaMeTpbl MOACIH
B3aNMOCBSI3U Y C X.

Tabmwnia 2
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Mecsnn 1 2 3 4 5 6 7 8 9 10 11 12
Pacxonrl Ha
TOBAPRLIICPBOM | 5 | 55 1 7 | g8 [ 83| 9 | 11 | 12 | 13 | 14 |[145]| 17
HEOOXOAUMOCTH
, Y
CoBOKyNIHBII
moxomcemenB | 85 | 88 | 11 | 11,8 12,2 | 13 | 155 16,5| 18 19 20 22
mecs, X
3ananue 14:
MpoBepUTb aBTOKOPPENALMIO.
Howmep Y ¥ X Homep Y ¥ X
PEIIPUATHS ! 2 PEIIPUATHS ! 2
1 6 3.5 10 11 10 6,3 21
2 6 3,6 12 12 11 6,4 22
3 7 3,9 15 13 11 7 23
4 7 4,1 17 14 12 7,5 25
5 7 472 18 15 12 7,9 28
6 8 4,5 19 16 13 8,2 30
7 8 53 19 17 13 8.4 31
8 9 5,3 20 18 14 8,6 31
9 9 5,6 20 19 14 9.5 35
10 10 6 21 20 15 10 36
3aganue 15:
CraenaTh aBTOKOPPESILIUIO YPOBHENH BPEMEHHOIO psija.
I'OJI | KBAPTAJI t Kon .Bo3.nen
1 1 750
o) 2 2 742
2 3 3 1738
4 4 2030
1 5 714
= 2 6 942
5 3 7 1984
4 8 2040
1 9 780
é 2 10 710
I\ 3 11 1984
4 12 1810
1 13 922
o 2 14 908
5 3 15 1840
4 16 1854
3aganue 16:

MpoBecTn moaennpoBaHMe Ce30HHbIX KonebaHni

o | KBAPTAIJI Kon .Bo3.1en
R 1 750
2 2 742
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3 3 1738
4 4 2030
1 5 714
§ 2 6 942
Q 3 7 1984
4 8 2040
1 9 780
é 2 10 710
Q 3 11 1984
4 12 1810
1 13 922
= 2 14 908
S 3 15 1840
4 16 1854
3aganue 17:
JlaHa cucrema
V1 =Bny, to, X, +¢
¥, =By, t X, + g,
[TpoBecTr UAEHTH(PUKALINIO CUCTEMBI
3amanue 18:
Jlana cuctema
Y= |312y2 +0,X; + 8
Y. = 621Y1 T 0,,X,+¢€,
OIIEHUTh CTPYKTYPHYIO MOJIENb HAa OCHOBAHHH JAHHBIX
t Y1 Y2 X1 X2
1 60 5 1300 60
2 62 4 1300 56
3 65 4,2 1500 56
4 62 5 1600 63
5 66 3,8 1800 50
3amanue 19:
1.ITocTpouTh auarpammy paccesiHus(KOPPEIAIMOHHOE T0JIe) Al 3TOW COBOKYITHOCTH
JaHHBIX

2.0UeHUTb TECHOTY CBA3M MeKAy 06beMOM BbIMycKa NPOAYKLMK M TEMNepaTypoil.
Temneparypa X
(rpamychl

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

3apganue 20:
[To mnpeanpusaTHsM JETKOW MPOMBINIICHHOCTH pPETHOHA TMOdy4deHa wuH(opMarws,
XapaKTepHU3yIolas 3aBUCHUMOCTh 00beMa BBIMTycKa Mpoaykiuu (Y MiH. py0.) oT oObema
KaIIMTa/ibHbIX BIOXKEHUI (X MAH. py6.)
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Ne X y
1 70 36
2 78 38
3 74 46
4 82 44
5 88 48
6 84 42
7 80 40

1. Tpebyercs:
[TocTpouth cTeneHHYO0 MOAEIH
2. O1eHUTH:
Nunexc koppensiuun
CraHnapTHyIO OMUOKY
CpenHI010 OTHOCUTEIBHYIO OIIUOKY
Koaddurment nerepmunanum
F-xputepuit ®umiepa
3. IlonyuuTh NPOTHO3HBIE 3HAYEHUS PE3YyJIbTATUBHOTO IPU3HAKA, €CJIM IMPOTHO3HOE
3HaueHue paxtopa yBeauuuTh Ha 10% OTHOCUTEIHLHO MaKCUMAaJIbHOTO YPOBHS.

3ananme 21:
1. TToctpouTs Mozens Buaa Y = a,X1* X2
2. OueHuTh MapaMeTPbl MOAEIN  a,,a,,a,
3. OTHOCHUTENBHYIO AMACTUYHOCTH 10 (GOHAY U TPYIY
4. YactHyto 3QpeKTUBHOCTb PECYPCOB
5. O6001eHHBIH MoKa3aTenb dPPEeKTUBHOCTH
T'on O06nbem BeIycKa Y OCHOBHOI KanuTal YucneHHoCcTh
(MutH. pyO©.) X1 (mnpa. py6.) nepcoHajga X2
1985 93 0,15 5000
1990 108 0,25 5500
1995 224 11 4500
1996 300 11 4500
1997 400 11,1 5000
1998 280 2 4000
1999 380 2 3500
2000 450 2,5 3700
2001 600 1,5 4000

3aganue 22:
ITo cTaTUCTHYECKUM HAHHBIM

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

[TpoBectu oneHKY KOA(DPUIIMEHTOB PETPECCHH C TETEPOCKENACTHIYHOCTBIO.

3ananme 23:
Ucxonnbie nannbie: Yactuunsle uaTepBasbl 66-70 70-74 74-78 78-82 82-86 86-90 90-94 94-98
98-102
Yacrota2 6 1212231814121 2.
BBIUUCIINTD YMCITOBBIE XapaKTEPHCTUKH.

3ananme 23:
Ucxonnbie nannbie: Yactuunsle uaTepBasbl 66-70 70-74 74-78 78-82 82-86 86-90 90-94 94-98
98-102

Yactora2 6 121223 1814 121 2.

[TocTponB KOppETALMOHHOE MOJE, BBIABUHYTh THIIOTE3Y O HOPMAJIBbHOM 3aKOHE PaCIpeesICHUs
TEHEPAIBHON COBOKYITHOCTH.
Borauciute ACUMMETPUIO u SKCIHECC. CpaBHUTH C COOTBETCTBYIOIIMMU 3HAYEHUSIMU TS
HOPMAJIBHOM CIIy4alHOM BEJIUYHHBI.

3amanue 24:

[To naHHBIM TMPOBEIEHHOTO OIpPOCa BOCBMH TPYII CEMEW HW3BECTHBI JAHHBIC CBSI3U
pacxo/I0B HACeICHHS Ha MPOAYKTHI MUTAHUS C YPOBHEM JIOXOA0B ceMbH. Pacxo/ibl Ha MPOAYKTHI
nuTaHus, y , Teic. pyo. 0,9 1,2 1,8 2,2 2,6 2,9 3,3 3,8 Joxoasl cembH, X , ThiC. py0. 1,2 3,1 5,3
74 9,6 11,8 14,5 18,7 1. IlocTtpouts kKoppensuroHHoe nojie. HaliTu ypaBHeHHMe TUHEHHOM
perpeccun Y 1o X. OICHUTD TECHOTY M HAIPABJICHHUE CBS3H MEKIY MEPEMEHHBIMU C TIOMOIIBIO
ko unnenta nuHeirHON Koppessiuuu [Tupcona.

3ananme 25:
1) Haiinure HanmensbIiee u HanbobInee 3HadeHus psaga 4, 4, 5, 5,2,8,8,3,4,1,8,8,2,9,6, 7,
3,5,2,1,7,6,1,6,4,9,5,3,2,2,8,9,2,8,8,8,1,8,9,2, 1.8, 8§, 4.
2) BeimoaHuTE NIpO1Ieypy paHKUPOBAHUS.
3) BeibpaTh unciio uHTEpBAJIOB ¢ MOMOIIIBI0 hopmyibl CTeppkeca.
8) Beruncnuth Toue€4YHbIE OLIEHKU MTapaMETPOB pacpe/IesICHNUS.

3ananmue 26:
JlaH HeCTpYIIIUPOBAHHBIA CTATUCTUYECKUM PALL.
X 16,2 20,121,418,916,517,3 18,2 19,520,421 18,2 19,4 19,7
1. BerancnuTh BRIOOPOYHOE CpETHEE.
2. Haiiti BRIOOpOYHYIO AUCTIEPCHIO.
3. Haiitu BBIOOpOYHOE CpeTHEKBAAPATUYECKOE OTKIOHEHHE (CTaHAAPTHOE OTKIOHEHHUE).
4. KoaddunueHnt Bapuanuu

3ananme 27:
Ha ocHoBaHMHM MHOTOJIETHUX HAOIIOJEHUI MO pe3ybTaTaM WHBECTUINH B JBE KOMIIAHUU OBLIT
MOCTPOEH 3aKOH pachpezesieHus] cydyalHbIX BeTUYUH X U Y — pa3MepoB I'OJIOBBIX AUBHUICH/OB
(B IpOIIEHTAX) OT BJIIOKCHUI B JJAHHBIE OTPACITU. 3aKOH pacHpe/esICHUs MPEICTaBICH Ta0uien
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(C&MOCTOHTGJ’IBHO 3aIlOJIHUTD ITYCTBIC H‘leﬁKH).

Y
X -10 5 10 P,
-10 0,05 0,25 0.3
20 0.15 0,20 0,05
Py
Heo0Oxoanmo:

1. OnpeaenuTh 3aKOHBI pacipeaeIeHUN Kax a0 CiiydyaiiHOW BETMYUHBI.

2. YCTaHOBUTH HAIMYUE 3aBUCUMOCTU MEX1Yy HUMH.

3. Beraucnauth koBapuanuio u KO3QQPUIIMEHT KOPPETAIIH.

4. Pemith, 4TO MEHEE PUCKOBAHHO:

a. BkiaznpIBaTh I€HBIH B OJJHY U3 3THUX OTpaciiei;

b. BriiagpiBaTh B 00€ B paBHBIX MPOTIOPIUSX;

c. BknanpiBaTh 1eHbIM B OTHOLIEHUH 1 : 2.

5. B kakoM OTHOIIEHMH HEOOXOIMMO UHBECTUPOBATH OTPACIIH, YTOOBI MUHUMHU3UPOBATh PUCKH.

3ananmne 28:
l‘.h - - " i b -
ACXO0IEl HA TPOAYKTEI MHTAHHA, 0.9 12 1.8 22 26 29 3, 3,
TEIC. pyiD.
Joxons! cemen, X, ThIC. pyo0. 1.2 3.1 5.3 7.4 9.6 11.8 14.5 18,7

[TocTponThs KOppEISIIMOHHOE TTOJIE.

2. Haiitn ypaBHEeHHE TUHENHON perpeccun Y 1o X.

3. OtBetuth Ha Bompoc: Kak B cpenHeM H3MEHSIOTCS pacxoibl Ha MUTAaHHWE NPU YBEITUYECHUU
noxoja cembr Ha 1000 pyo.

4. OueHUTh TECHOTY M HAIlpaBJICHUE CBSI3U MEX]y MEPEeMEHHBIMU C MOMOUIbI0 KoddduimeHTa
nuHenHon koppensauuu [Iupcona.

5. OnpenenuTh CTaHIaPTHBIE OITMOKU perpeccuu U e€ K03 HUIIMEHTOB.

6. IlocTpouTh MOBEPHUTENbHBINM MHTEpBaN IS YIJIoBOro koddduimeHTa JUHUM PErpeccHu C
HazexHocThio 0,95.

7. IIpoBepUTh 3HAUMMOCTh YpaBHEHMsI perpeccuu Ha 5% ypoBHe 1o F — kputepuro.

8. Haiitu mporHo3Hoe 3Ha4eHUE PE3yIbTATHBHOTO (DakTopa MpH 3HAUYCHUH TMpU3HaAKa-(akTopa,
coctasisitouieM 110% ot cpeaHero ypoBHs. OLIEHUTh TOYHOCTH MPOTHO3a, PACCUUTAB OUIMOKY
MIPOTHO3a U €ro JOBEPUTENbHBIM HHTEPBAJL.

9. IlocTpouTh NMHMIO TPEH/IA HA KOPPEJIALIMOHHOM IIOJIE.

3ananne 29:
B taGnune npencraBieHbl JaHHBIC TTO IBYM SKOHOMUYECKHUM ToKa3atessim X, Y.
X439 515 603 632 640 704 735 738 760 830 888 942 985 2093
Y 321298 277 461 351 425 576 524 588 497 584 624 573 863
3ananue
1. ITocTponUTh KOPPETSAMOHHOE TTOJIE.
2. PaccumraiiTe napaMeTpsl ypaBHEHUN JIMHEWHOH, CTENEHHOW, IIOKAa3aTEJIbHOM U
rUnepOoTMUEeCKON TAapHOU PErpeccuil [Isl HEMMHEHHBIX MOJIeTIeH MPOBOANTH JTMHEAPHU3AIUIO0, a
3aTeM HCromnb30BaTh Gynkimo «JIMHENH»].
3. IlepeliTh Ha JUCT AWArpaMMbl M TOCTPOUTH KBAAPATHUYHYK PErPECCHOHHYK) MOJEINb
[Aunarpamma— J100aBuTh TUHUIO TpeHAa — [loIMHOMUANIBHBINA BTOpast CTENEHb .
4. JInst KaXK0 MOJIETH OLIEHUTE TECHOTY CBSI3U C MTOMOIIBIO KOAhDHUIMEHTA TeTepMUHAITUH.
5. BeIOpaTh Jtyuliiee ypaBHEHUE perpeccuu.
6. OueHuTe CTaTUCTUYECKYI0 HAJEKHOCTh PE3YJIbTATOB PETPECCMOHHOIO MOJEINPOBAHUS C
nomo1usto F — kpurepus dumepa.
7. N300pa3uTh JUHUIO PETPECCHH Ha KOPPEISAITMOHHOM ITOJIE.
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8. PaccunraiiTe MpOrHO3HOE 3HAYCHUE PE3yJibTaTa, €ClI 3HaueHue (pakTopa yBenuuutcs Ha 10%
OT CPETHETO YPOBHSI.

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

lon BBI1 | Kanuran | Pabouas cuna | l'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 9569 2005 | 296530 | 455049 12955
1996 | 157897 | 248897 9527 2006 | 306712 | 484677 13338
1997 | 165286 | 260661 9662 2007 | 329030 | 520553 13738
1998 | 178491 | 275466 10334 2008 | 354057 | 561531 15924
1999 | 199457 | 295378 10981 2009 | 374977 | 609825 14154

Ha ocHOoBaHMM TmpeACTaBIEHHOW CTATHCTHKM IOCTPOUTH  HEOKIACCHYECKYH)  MOJEIb
npou3BoJICTBeHHON (yHkumun KobGba — Jlyrmaca, mpeaBapuTenbHO IMpeoOpa3oBaB HCXOHBIC
JTaHHbIE B COOTBETCTBHUHU C JTMHEWHOMN (YHKIMEH MmyTeM JorapupMUpOBaHUSI.

4. Kuroum (0TBeThI) K OLCHOYHBIM MaTepHaJIaM
5. OtBeTbl Ha BONIPOCHI TECTA:

1 2 3 4 5 7 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

6.

51




	1. Перечень планируемых результатов обучения по дисциплине, соотнесённых с планируемыми результатами освоения образовательной программы
	1.1. Осваиваемые компетенции
	Дисциплина Б1.О.02 «Финансовая эконометрика» обеспечивает овладение следующими компетенциями
	1.2. Результаты обучения
	В результате освоения дисциплины у студентов должны быть сформированы:

	2. Объем и место дисциплины в структуре ОП ВО
	3.Содержание и структура дисциплины
	3.1. Структура дисциплины

	4. Материалы текущего контроля успеваемости обучающихся
	4.1. Формы и методы текущего контроля успеваемости обучающихся и промежуточной аттестации

	5. Оценочные материалы промежуточной аттестации по дисциплине
	5.1. Методы проведения экзамена
	5.2. Оценочные материалы промежуточной аттестации

	6. Методические материалы по освоению дисциплины
	7. Учебная литература и ресурсы информационно-телекоммуникационной сети Интернет
	7.1. Основная литература
	7.2. Дополнительная литература
	7.3. Нормативные правовые документы и иная правовая информация
	7.4. Интернет-ресурсы, справочные системы.
	4. http://www.census.gov/ipc/www/idb (международная база данных Бюро переписи населения США / U.S. Census Bureau -International Data Base (IDB)).
	5. http://www.econ.kuleuven.be/gme/data.htm (статистические данные, использованные в книге: Вербик М. (2008). Путеводитель по современной эконометрике. М., Научная книга)
	6. http://economist.mrsu.ru/info/kaf_statistic/poleznie_ssilki.html (полезные ссылки на сайты, на которых прикладной экономист может найти данные для исследований).
	7. http://www.feweb.vu.nl/econometriclinks/slinks/ (на этом сайте имеется большое количество ссылок на различные интернет-ресурсы, посвященные изучению, разработке и применению эконометрических методов).

	8. Материально-техническая база, информационные технологии, программное обеспечение и информационные справочные системы
	Задание 2:
	Проверить автокорреляцию.
	Сделать автокорреляцию уровней временного ряда.
	Провести моделирование сезонных колебаний
	Дана система
	Дана система
	Построить степенную модель
	По статистическим данным

		2023-12-12T08:42:48+0300
	Алмосов Александр Павлович
	Я подтверждаю точность и целостность этого документа




