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1. IlepeyeHb MJIAHHMPYEMBbIX Pe3yabTATOB 00y4YeHMs MO JMCHUILIUHE, COOTHECEHHBIX C
IUVIAHUPYEMbIMU pe3yJIbTATAMHU 0CBOEHHS 00pa30BaTeIbHOM MPOrpaMMbl
1.1. OcBauBaeMble KOMIIETEHIINHU

Jucuumnuna b1.0.03 «OkoHOoMeTpHKa» o0ecrieunBaeT OBIaICHHUE CIEAYIOMIMMHI KOMIIETCHIUSIMU:

Ko
Kon HanmenoBanue A Hanmenosanue 3rana
JTarna OCBOCHHUS
KOMITETCHIIUH KOMITETCHIIH OCBOEHUSI KOMITETCHIIUH
KOMITETCHIINH
CrnocobHOCTB
IPUMEHSTh
CriocobeH npuMeHsTh OIIK OC-3.2.1 9KOHOMETPUYECKHE METO/IbI
MIPOJABUHYTHIE U1 OLIEHKU 3P PEKTUBHOCTH
WHCTPYMEHTAJIbHBIE METO/IbI MIPOEKTOB
OIIK OC-3 SKOHOMHYECKOI'0 aHaIu3a Crioco6HOCTh
MIPU PEUICHUN TPAKTHIECKUX IPUMEHSTH
U (MIM) UCCIe10BaTENbCKUX YKOHOMETPUYECKUE METOIbI
OIIK OC-3.3.1
3ama4 JUIsL OLIEHKU (P PEKTHBHOCTH
IPOEKTOB B YCIIOBHSIX
HEOPEeICHHOCTH
Crnioco6HOCTB
IPUMEHSTH
HKOHOMETPUYECKHE METO/IbI
Crioco6eH UCToIb30BaTh OIIK OC-5.2.1 IS pa3paboOTKU CTpaTeruu
COBpPEMECHHBIC HOBEJICHUS] YKOHOMHYECKHX
nH(POPMAIOHHBIE CyOBEKTOB Ha pa3IMUHbIX
TEXHOJIOTUU U BIHKaX
OITK OC-5 b
MIPOTpaMMHBIE CPEICTBA MIPH CrniocobHOCTB
peLIeHNH MTPAKTUYECKUX U IPUMEHSTh
(wn) uccaenoBaTeNbCKUX SKOHOMETPUYECKHE METO/IbI
3a1a4 OIIK OC-5.3.1 JUIs pa3paboOTKU CTpaTeruu
MOBEJICHHSI SKOHOMHYECKUX
CyOBEKTOB Ha KOHKPETHBIX
Pa3IMYHBIX PHIHKAX
CrnocoOHOCTh
MOJITOTABIINBATh MaTEPUAIIBI
CrnocoGen 0600mars u OIIK OC-6.1.1 P
U1 HOCTPOCHHUS
KPUTHYECKH OIICHUBATh .
HAYUHBIC HCCIIOIOBAHMS B HYKOHOMETPHUECKUX MOJIeNICH
OIIK OC-6 Y . CrniocobHOCTh OTOMpPAThH
npodeccnoHanbHOM 1 (Wn)
cMexHOi chepe MaTepHAIIBI [Tl PEIICHUS
OIIK OC-6.2.1 KOHKPETHBIX NTPAKTUYECKUX
JeSTeNbHOCTH
3aJa4 ¢ MPUMEHEHHEM
HSKOHOMETPHUECKUX MOJIeNIei

1.2. PesyabTaThl 00y4eHus
B pe3ynbraTe 0CBOEHUS TUCHUIUIMHBI Y CTYJEHTOB JOKHBI ObITh CPOPMHUPOBAHBI:

OTD/TD Kox srama
(HpI/I HaJIn4Yuun OCBOCHUA PC3yJIBTaTBI 06yquI/I$I
npodcrangapra) KOMIIETEHINH
TpynoBsle QyHKINH CBA3aHBI Ha ypoBHe 3HaHMii:
C MOHUTOPUHIOM KOHBIOHKTYPBI OITK OC-3.2.1 3HaHUE OCHOBHBIX TEOPETHYECKHUX MOJIOKEHHI: PHUCK,
[PBIHKA OAHKOBCKHX YCIYT, PhIHKA HEONIPEAEIeHHOCTh
[IeHHBIX OyMar, HHOCTPaHHOU Ha ypoBHe ymMeHHI:
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OTD/TD Kop srana
(pu HaTUIHH OCBOCHHMS Pesynbrarel oOydeHus
npodcTangapra) KOMIIETECHINH
BAJTIOTHI, TOBAPHO-CHIPHEBBIX OueHka 3(pGEeKTUBHOCTH NMPOEKTOB € y4eTOM (haKTopa
peiHKOB (OTD HEOIpeIeIEHHOCTH O pe3yibTaTaM PeLIeHus
«KoHcynbTHpOBaHUE KIMEHTOB I10 PKOHOMETPHUECKHUX 33134
MCIIOJIB30BaHUIO (PHHAHCOBBIX Ha ypoBHe HaBBIKOB:
MPOIYKTOB M yCIyT» AHaJM3 U MHTEpIpeTalys MoJy4YeHHbBIX pe3yIbTaToB
[TpodeccroransHOTO CTaHAAPTA Ha ypoBHe 3HaHMii:
«DuHAHCOBOC 3HaHUe OCHOBHBIX TEOPETUUECKHUX MOJIOKEHUM: PUCK,
KOHCYJIbTUPOBAHNE» (Y TBEPIKICH HEOTPEICICHHOCTD, (haKTOPHI HEOTIPENCICHHOCTH
npuka3oM MUHKCTEPCTBA Tpya U Ha ypoBHe yMeHuit:
couuanbHOI 3amuThl Pocentickoi OIIK OC-3.3.1 Ouenka 3(GEeKTUBHOCTH NPEAIOKEHHH [0 PA3BUTHIO
Deneparun ot 19.03.2015 Ne 00BEKTa HCCIIENOBAHMS C YIETOM (haKTOPa HEOIPENEIEHHOCTH
167m)) Ha ypoBHe HaBBIKOB:
Brnanenne HaBbIKaMy 0OOCHOBAHUS IPUMEHEHHS
[Pa3IMYHBIX METOJOB MOJICITMPOBAHUS
Koncynbtuposanue Ha ypoBHe 3HaHMil:
KIIMEHTOB [0 COCTABIICHHIO [TporHo3, mosy4eHne IPOrHO3HbIX OIICHOK.
(bMHAHCOBOTO IIIaHa U Ha ypoBre ymeHwmit:
(hOpMHPOBAHUIO LIEJIEBOTO dopMHupOBaHKE CTPATETHHN IESATEINBHOCTH PA3INIHBIX
MHBECTUIIHOHHOTO TOPThes/ OIIK OC-5.2.1  |cyb6rekToB
[pa3paboTka GprHAHCOBOTO MJIaHa Ha ypoBHE HaBBIKOB:
U KIINEHTA 1 LEJICBOTO [TocTpoeHre YKOHOMETPHIECKIX MOZEIICH sl pa3paboTKu
MHBCCTHLMOHHOTO TIOPT(elts CTpaTEeTHH MOBEICHHUS YKOHOMHYECKIX CYObEKTOB Ha
A3JIMYHBIX PhIHKAX
Ha ypoBHe 3HaHMil:
IIporHo3s, nosiyueHre NPOrHO3HBIX OLIEHOK.
Ha ypoBHe ymeHuit:
DopMHUpOBaHHUE CTPATETUH JESITEIHHOCTH KOHKPETHBIX
OIIK OC-5.3.1 pkoHOMHUYECKUX CYOBEKTOB
Ha ypoBHE HaBBIKOB:
ITocTpoeHne aKOHOMETPUIECKUX MOeNeH i pa3paboTKu
CTpaTEeTHH MOBEICHUS YKOHOMHYECKIX CyOBEKTOB Ha
KOHKPETHBIX PhIHKaX
Hayuno-metononoruueckas Ha ypoBHe 3HaHMii:
nesITeIbHOCTD B OKOHOMETPHUUECKUE METO/IbI, OCHOBHBIE TIOHATHS
CTaTUCTHKE/TIOATOTOBKA TMCIIMTIIMHBI
QHAJTUTHYECKHX OTYETOB, a TAKXKe OIK OC-6.1.1 Ha ypoBHe ymeHwmii:
0030pOB, JTOKJIA/I0B, o OueHka He0OX0AMMON MH(BOPMAIMH JUTS PEIIeHHs
[PEKOMEHIAINH Ha OCHOBE PKOHOMETPHYECKHX 33134
CTaTHCTHYECKHX PACUETOB. Ha ypoBHE HaBBIKOB:
[lepBuuHast IpyNNUpOBKa NOTYYEHHBIX JaHHBIX
Ha ypoBHe 3HaHuii:
OKOHOMETPUUYECKHE METOIbI, OCHOBHBIE TTOHATHS
TVCIIMTIIMHBI
Ha ypoBHe ymenuii:
Cucremaruszanus ¥ IepBUYHAS TPYIITUPOBKA
OITK OC-6.2.1 HEe0OX0AMMOM HHPOPMAIIHNH JUISl PEILICHNS] SKOHOMETPHUUECKUX

3a1a4

Ha ypoBHe HaBBIKOB:
AHanu3 NOJTy4YEHHBIX JaHHBIX U IEPBUYHASI OJTOTOBKA
JUIST MOJICITMPOBAHMS

Ha ypoBHe HaBBIKOB:

prnanOBKa TIOJIYUCHHBIX IIEPBUYHBIX JaHHbIX

2. O0beM u MecTO TUcHUILIMHBI B cTpyKType OI1 BO
VYueonas qucnumuinHa 51.0.03 «DxoHOMeTpHKa» SBIIIETCS AUCIHUILTHHON ba3oBoit yactu bioka 1
«ductumumnel (Moxynu)» ydeoHoro rana. JucuumnnmnHa ooumm oosemoM 180 gacos (5 3ET) uzyuaercs
10 3a09HOM (hopMe — Ha TEPBOM Kypce.
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OcBoeHMe TUCIUILIMHBI OIUPAETCS] HA MUHUMAJIbHO HEOOXOIMMBIN 00beM TEOPETUUYECKUX 3HAHUM
B 00J1aCTH MaTEMaTHKH, a TaKXKe Ha MPUOOPETEHHbIE paHee YMEHHS U HaBBIKU B 00JIaCTH MHPOPMATHKH,
SKOHOMUYECKOM TeOpHUHu.

I[To 3aouHOl (opme 00yueHHS KOJHMUECTBO aKaJAEMUYECKHX YacCOB, BBIIEICHHBIX Ha KOHTAKTHYIO
paboty ¢ mpenogasatenemM (1o BUaM y4eOHBIX 3aHATHI) — 34 yacoB (JieKiui — 12 4acoB, MpaKTHYECKUX
3aHsATUN — 20 yacoB, KOHCYJIbTAllUA — 2 Yaca), Ha CaMOCTOSITeNIbHYI0 paboTy oOyuaromuxcs — 137 yacos,
Ha KOHTPOJIb — 9 yacos.

®opma MpoMexKYyTOUHON aTTECTALIMM B COOTBETCTBUU C YUEOHBIM IIJIJAHOM — 3K3aMEH.

3. Copaep:xaHue U CTPYKTYpPa AUCHUILIMHBI

3.1. CTpyKTypa QM CHUATINHbBI
3aounasn gpopma odyuenusn

O0beM JucHHNJIMHBI (MOYJIsT), Yac. dopma
KonTakTHas padora TeKylIero
Ne i/ HanMeHoBaHue Tem odyuyaroumuxcs ¢ KOHTPOJIsI
(pasaenoB) Bcero npenojaBaTeJeMIo CP | ycneBaemoctu®,
BU/JIaM Y4eOHBbIX 3aHATHI MPOMeKYTOYHOM
JI JIP | I3 | KCP arrecTanuu

Tema 1 PerpeccuonHbIi aHau3 U 16 5 14 0

9H/IOTEHHOCTh
Tewma 2 OrieHKa CHCTEM YpaBHEHHH 22 2 4 16 P3
Tema 3 Mopenu rmaHeabHBIX JaHHBIX. 14 14 P3
Tema 4 Hennneliapie Moaenu 1 0TOOP 20 2 4 14 P3

AanTUBHBIE METOBI aHAJIN3a P3
Tema 5 BPEMEHHBIX PSIJIOB. 29 5 4 16

ITporHo3upoBaHue IO MOAEISIM

ARMA, ARIMA.
Tema 6 [TpruuHHOCTE U OIOYHAS 14 14 0

9K30T€HHOCTb.
Tema 7 MeTOILOJ'IOFI/ISIvBeKTOpHBIX 10 5 8 P3

aBroperpeccuii (VAR).

BaiiecoBckuii moaxo. P3
Tema 8 Beenenue B pmibTp Kanmana. 12 2 2 8

baitecoBckue VAR.

Henunueitnple Moaenu P3
Tema 9 BPEMEHHBIX pPsA0B. Monenu 5 12 5 5 8

BPEMEHHBIX PSJIOB C YCIIOBHOM

reTepPOCKEIACTUYHOCTHIO

JpoOHo-uHTETprpOBaHHbBIE P3

psinel. Henunelinble
Tema 10 npeoOpa3oBaHMs U €JUHUYHBIE 10 2 8

kopHU. Ce30HHBIC eTUHUIHBIC

KOpHHU.

IIpakTrdeckne BOnpockl P3, T

KOMHTETPallMOHHOTO aHaJIM3a
Tema 11 HECTallMOHAPHBIX BPEMEHHBIX 17 17

panoB. InHaMu4ecKkuii MeTo

HaMMEHBIINX KBaJpaToB

[IpomesxyTouHast aTTecTauus 2
[TpomMexyTouHasi aTTecTaIys 9 9K3aMeH
Bcero: 180 12 20 137 53ET




Ilpumeuanue:

* — npu npumeneHuU d1eKMPOHHO20 00YUeHUs, OUCTNAHYUOHHBIX 00PA308AMENbHBIX MEXHOI02U 8
coomeemcmauu ¢ y4eOHbIM NIAHOM;

** — ghopmovl mekyweeo koumpons ycnesaemocmu.: onpoc (0O), mecmupoganue (T), peuwienue 3a0ay
(P3), koumponvnas paboma (KP), konnoxeuym (K), acce (3), pegpepam (P), oucnym (/) u op.



3.2 Copep:xaHue TUCHUILIMHBI

Tema 1. PerpeccnoHHbIii aHAJIU3 H YHTOT€HHOCTb.

Otanbl AMIOUPUYECKOTO aHaiM3a SKOHOMHYECKHMX 3ahady. Tunbl AaHHbIX. CTpPYKTypHOE H
HECTPYKTYpHOE MozenupoBanue. [IpuanHHO-CcliecTBeHHas CBs3b M NpuHIMN Ceteris paribus. YciaosHoe
MaTeMaTHYeCKOe OXKUJAHHE.

Kiaccuueckast nuneiinast Mojiens perpeccuu. OlieHKa METOI0M HaMMEHbBIINX KBaJApaToB. BeiBoA
MHK-onenok. MeTos1 MOMEHTOB — onipesienienue u npumep. [logoOpanHbie 3HaueHus 1 ocTaTku. KayecTBo
nonbopa. Koaddumnumenter perpeccun, wusMeHeHue wmacmraba. [Ipocreiimme cmocoOsl  ydera
HenuHerHocTu. Momentel MHK-o11eHOK, MX HECMEIIEHHOCTh, AUCIEpcus OleHOK. OlleHKa AUCIIEpCUU
OLINOOK.

Mopenbp perpeccid ¢ MHOTUMH  OOBsCHstomuMH — rniepemMeHHbiMH.  MHK-onenkun — mis
MHOXECTBEHHOM perpeccuu. Teopema ['aycca —MapkoBa. Onenka aucnepcuud omuOku. Marpuia
KoBapHaluu oneHok. Murepnperanus k03hPpHUIIHEHTOB.

OrnieHrBaHUE YCIOBHOTO OKUJIAHUS U IPOTHO3UPOBAHUE.

[TocTpoeHue nOBepUTEIHHBIX MHOXKECTB M MpoBepka rumote3._Pacmnpenenenuss MHK-onenok
KOA((UIIMEHTOB M OCTATOYHOH CYMMBI KBapaToB, l-craTucThka. JlOBEepHTEIbHBIC WHTEPBAIBI JUIS
OTIENbHBIX KO3 (UIIMEHTOB, OCHOBaHHbIE Ha 3HaUeHUAX t-ctatucTuk. [IpoBepka runores: KpUTHYECKOE
MHOXECTBO M YPOBEHb 3HAUYMMOCTH CTAaTUCTHYECKOTO KPUTEPHS, MOIIHOCTh KPUTEPHS MPU MPOCTOU
anprepHatuBe. [IpoBepka TUIOTE3 O 3HAYCHHUSIX KOIPPHUIMEHTOB C HCIOJIB30BaHUEM {-CTATHCTUKH.
HaGnronennsiii ypoBeHb 3HaunMocTH (P-3Ha4YeHne).

Cnyuaitnele perpeccopel. Acumnrornueckue cBorictBa MHK-oneHok. CocCTOATENBHOCTS.
TecTupoBaHue TUMIOTE3 C UCIIOJIH30BAHUEM ACUMIITOTUYECKUX CBOMCTB.

TectupoBaHue MPOU3BOJILHBIX OrpaHUYeHUI Ha KodddunmeHTsl. F-cTatuctuka.

[TpobaemMbl MHOXKECTBEHHOHN perpecCHOHHON Moaenu. Beibop ¢pyHkimonansHON hopmbl. OmudKu
cnenudukanuu. TectupoBanue Ha omunoOku cneuudukanuu. Koppenupoanusie perpeccopsl. [Ipobiema
MYJIbTUKOJUIMHEAPHOCTH. [IpomymieHHsie nepemenHbie. CmenieHue oOmeHoK. [Ipokcu-nepeMeHHEbIE.
bunapubie u auckpeTHbie o0BsACHSIONME TepeMeHHble. CreHepupoBaHHbIe perpeccopsl. IlepeMeHHEbIe,
M3MepeHHbIe ¢ omuoKkoii. Hecmyuaiinasi BBIOOpKa U POITYIICHHBIC HAOTIOCHUSI.

[TpoGnema rerepockeacTUYHOCTU. TecTupoBaHKe TUTIOTE3 MPU HATHMYUHU T€TEPOCKEIAaCTUIHOCTH.
TectupoBanue Ha npucyTcTBue rerepockenactuanoctu. O606mennsii MHK. Jloctynasiiit OMHK.

OuporeHHocTb. Mcrounnku sHporeHHoctd. Cmemenne B MHK-oneHkax m3-3a 3HJIOT€HHOCTH.
NHcTpymeHTanbHbIe TiepeMeHHble. TpeOoBaHUS K WHCTPYMEHTAJIBHBIM TMEPEMEHHBIM. 2-CTYIEeHYATHIN
MHK. CocTosTenbHOCTh, ACUMIITOTHYECKAass HOPMAILHOCTh M 3(P(HEKTUBHOCTH. TeCTHpPOBaHHUE TUIOTE3.
TecTupoBaHue runore3 B MNPUCYTCTBUU TeTepockenacTUYHOCTH. [IpoGnemsr 2-ctymenuatoro MHK.
Cnabble HTHCTpYMEHTHI. TeCThl Ha SHJOTEHHOCTh. TecT yCcIoBUil CBepXHUACHTU(DUKAIINH.

Tema 2. Ouenka cucrem ypaBHEHHIA.

MHK 55 cuctem ypaBHEHHH. DK30M€HHOCTh OOBSACHSIONUX NepeMeHHbIX. CTporast 3K30r€HHOCTb.
[Tpumepsl cucteM: BHeIIHe He cBsi3aHHble ypaBHeHHMs (SUR), manenbHble naHHble. Bua matpuiibt
koBapuammu omuOok. Ornenka oOveguHeHHBIM MHK. Omenxka OMHK wu  moctymasim OMHK.
AcnMnrornueckue cBoiicTBa. TectupoBanue rumnote3. OLiEHKa BHEIIHE HE CBS3aHHBIX YpPaBHEHUH C
OTrpaHUYECHUSIMHU Ha TapaMETPHI.

OneHka CUCTEM YpaBHEHMM C MOMOUIbI0 MHCTPYMEHTAJIBHBIX NEpPEMEHHBIX. 2-cTyneHuaTsiii MHK
st cucteM ypaBHeHuH. 3-ctynendarsidi MHK. OGoOmieHHBI MeTOM MOMEHTOB. MaTpuIlbl BECOB.
OnrtuManbHas MaTpHia BecoB. BeiGop MeTo1a O1leHKH cucteM. TecTupoBaHHe THIIOTE3.

Cucrembl OJTHOBPEMEHHBIX YpaBHEHUH. OKOHOMHYECKHE 3aJadM, IPUBOASAIIME K CHCTEMaM
OJTHOBPEMEHHBIX ypaBHeHUH. nentudukanus. Yciaosus uckmouenus. Cokpamiennas popma. JInuHeinble
OrpaHMYeHHUs] o0O0mero BHUAA. YCIOBHS UACHTU(PUKAIMH, OTCYTCTBUS UACHTU(UKAIMHM, TOYHOU
UACHTUGUKAIMY U cBepxuJIeHTHU(UKanuu. DpdeKkTuBHAsS OLIEHKA MapaMeTPOB COKPAILICHHOW (OPMBI.
Wnentudukanus Ha OCHOBE MPOU3BOJIBHBIX OTPAHMUYEHUN MEXIy ypaBHEHUAMHU. MneHTudukanus Ha
OCHOBE€ OI'PaHMYEHUN HAa MaTpULly KOBaprualuuu. HeJIMHEMHOCTD 110 S3HIOI€HHBIM IEPEMEHHBIM.
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Tema 3. Mojaeian naHeJLHBIX JAHHBIX.

MortuBanusi: npoOiemMa MNPOMYUICHHbIX IepeMeHHbIX DukcupoBaHHbIE 3(PGEKThI, clay4aiiHbie
spdekrel. Ilpennonoxkenus 00 ommOKax: cTporas 3K30TCHHOCTh OOBSICHSIONINX IEPEMCHHBIX,
nornepuoiHas 3K30reHHOCTh. OIeHKH ypaBHEHUs B pasHocTsX. OIeHKM NaHeled co ciaydyailHbIMU
spdexramu. OueHku mnaHenel ¢ ¢uxcupoBanHbiMH 3¢pdexkramu. Tect Xaycmana. Kiactepuzarus
HaOJIFOJEHUA.

Tema 4. HesimHelHOCTH U 0TOOP

JluckpeTHble 3aBUCUMBbIE TiepeMeHHbIe. JluHelHass Mopenb BepoATHOCTU. [IpoOuT-monens.
Jloructnueckas wmozenb. OlleHKa METOAOM MaKCHUMAajJbHOTO MPaBIONOA00us. ODHIOTEHHOCTh B
OOBSICHSIIOIIUX MTEPEMEHHBIX. MHOXKECTBEHHAS JIOTUCTUYECKAS MOJIENb. Y IOPSI0YCHHBIE JIOTHCTHYECKUE
1 TIPOOUT-MOJIEIIH.

[len3ypupoBaHHBIE perpeccMr W HeciaydaiiHble BBIOOpKH. ToOur-momenu. I['ereporeHHOCTh H
SHAOTCHHOCTh B TOOUT-Monensx. CejekTUBHAas BBIOOpKA. TECTHPOBAHUE M KOPPEKLHS CMEIICHUS
CEJIEKTUBHON BBIOOPKU

Onenka nporpamm u 3kcriepuMeHnToB. [Ipobiema qu3aiiHa SKCIIEpUMEHTOB U caMO0TOOp. MeTo bl
OLICHKH C HCITOJIb30BaHUEM Propensity score. Merobl OLEHKH C HCIOJb30BAHUEM HHCTPYMEHTAIbHBIX
IIEPEMEHHBIX.

Tema 5. AnanTuBHbIE MeTOAbl AHAJINU3a BPpeMeHHbIX psijaoB. [IporHo3upoBanue mo MoaeasiMm
ARMA, ARIMA.

CrnaxxuBaHue BpeMEHHOTo psana. I[IporHo3upoBaHue OyIylmUX 3HAYEHUH BPEMEHHOTO psja.
Cxonp3siiiue  cpeanue. Ounptp Xoapuka — [Ipeckorra. IIpocToe SKCMOHEHIMAIBHOE Cria)kKHMBaHUE.
JIBOITHOE 3KCIIOHEHLMAIbHOE criaxuBanue, Mmeto]l bpayna. Meroa Xonbra. Meton Xonbra — Bunrepca.
Ounbtp bakcrepa — Kunra. [lpornozuposanue no mogensim ARMA, ARIMA.

Tema 6. [IpyYuHHOCTH M 0JIOYHASI IK3OTE€HHOCTb.
[Tonstus npuunHHOCTH MO I'peitHKepy U GJI0UHON HK30I€HHOCTH OJHOM TPYIIBI EPEMEHHBIX
OTHOCHUTEJILHO JIpYrOi IpyMNIbl IEPEMEHHBIX.

Tema 7. MeTonoJsiorust BeKTOpHbIX aBproperpeccuii (VAR).
Mertononoruss VAR u ee uHCTpyMeHTapuil (GYHKIMH HMITYJIbCHOTO OTKJIMKA M JIEKOMIIO3UIMH
aucnepcuii ommoOoK MporHo3oB). [lpumepsl wucmonb3oBanus Meromojiorun VAR 11 KOHKpPETHBIX
CTaTHUCTUYECKUX JAHHBIX, BOSHUKAIOIINE [TPU ITOM 3aTpyIHEHUS.

Tema 8. BaiiecoBckuii moaxoa. Beenenue B puabtp Kanmana. Baiiecockue VAR.

CyTb 0aifecoBCKOI0 MOJX0/1a, €r0 OTIUYNE OT YACTOTHOTO (KJlaccuueckoro) moaxoxa. [lepexom ot
alpUOPHOTO pacHpeeeHns K anoctepuopHoMy. ColpsiKeHHbIE pacpeesieHns. balleCOBCKUE TOUEeUHbIE
OLICHKH. balieCOBCKME [1OBEpUTEIbHBIE WHTEpBajbl. baliecoBCKas NpoBepKa TuIoTe3. bailiecoBckue
BBIBOJIBI B MOJIEJIM HOPMAJIbHOW JINHEMHON PErPECCHH.

MeTtopl osTydeHus: BEIOOPOK M3 alocTEpUOPHOro pacnpenenenus. ComiuinpoBanue no ['ubocy.
AnroputMm Metpononuca. Anroputm Merpononuca — ['actunrca.

BaitecoBckunii moaxoa B Monensax IpocTpaHcTBa coctosHui. Ounbtp Kanmana. KoHctpykius
anroputMa. @unbTpanus U crinakuanue. CTpyKTypHbIE MOJEIN BPEMEHHBIX PSIOB.

baiiecoBckue VAR. AnpuopHoe pacrnpenenenre MunHecotsl/JIutrepmana.

Tema 9. HenuHelHble MOJAE/JIM BPEMEHHBIX PSAI0B.

Mogenn BpeMEHHBIX PAJOB C YCIOBHOM TI€TE€POCKEIACTUUHOCTBIO; MOTHUBALUS K HX
ucnons3oBanuto. Mogens ARCH, ee nenocratku. TectupoBanue Ha ARCH-3dhdext. Monenu AR/ARCH.
CrangapruzoBannbie octatku. O6o0mennas ARCH monens (GARCH), ee mpenmyiiiecTBa 1 HETOCTATKH.
TectupoBanre Ha GARCH sddexr. Monemn AR/GARCH. Mogens IGARCH. Monenu ¢ 3dhdextom
peruara: EGARCH, TARCH.
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Kpusas BiusiHust HOBOCcTel. [IpoBepka THITOTE3bI 00 OTCYTCTBHH aCHMMETPHH BIUSHUS TUIOXUX H
xopommx HoBocted. Kommonentnas GARCH. Mogens GARCH-in-Mean. MHuoromepHbie Moenn
GARCH.

Tema 10. /IpoOHo-uHTerpupoBannblie psiabl. HejimHeiliHble nMpeoOpa3oBaHus U eIMHUYHbIE
kopHH. Ce30HHbIE eTUHUYHbIE KOPHU.

HpoGHo-uHTErprpOBaHHBIC BpeMeHHbIe psiabl. Monens ARFIMA.

[TpoBepka THIIOTE3bl €IUHUYHOTO KOPHS W HEJIMHEHHBIC MPEoOpa3oBaHUs BPEMEHHBIX PSIOB.
Br16op Mexay MpoBEepKOW HAIMYMS €AMHUYHOTO KOPHS B YPOBHSX M MPOBEPKON HAIMYUS €AUHUYHOTO
KOpHs B Jiorapudmax ypoBHEH.

MoTuBalus K pacCCMOTPEHHUIO MOJIENIeH C CE30HHBIMU €IMHUYHBIMU KOpHsIMHU. [IpoBepka rumores o
HAJTMYUHU Y BPEMEHHOTO Psijia CE30HHBIX CTUHUYHBIX KOPHEH.

Tema 11. IIpakTnyeckue BONPOCHl KOMHTEIPALMOHHOIO AaHAJIN3Aa HECTAIMOHAPHBIX
BpeMEHHBIX PsA0B. JJuHAMUYeCKUIl MeTOJ HAMMEHbIIMX KBAJPaTOB.

MeToibl OLICHUBAHKS JOJTOBPEMEHHOM CBSI3M MEXK]y HECTAlMOHAPHBIMU BPEMEHHBIMH PSIAMU.
OueHuBaHnue B TpeyrojdpHOM Mojenu. OLEHHMBAHME paHra KOUHTErPALlMM METOJ0M Noxancena.
JIlMHaMUYeCcKUil METOJ HAaWMMEHBIINX KBAApPAaTOB. /[MHAMWUYECKUMH METOJ HAMMEHBIIMX KBaJApaTOB JIs
KOMHTETPUPOBAHHBIX PSAIOB MEPBOTO MOPsIKAa HHTETPUPOBAHHOCTH. JIMHaAMHUYECKU METOJT HAMMEHbIIHNX
KBaJIpaTOB U1l CUCTEMbl KOMHTETPUPOBAHHBIX PSAAOB, COAEPIKAILECH PAIbl IEPBOTO U BTOPOTO MOPSIAKOB
WHTETPUPOBAHHOCTH.

4. Martepuajbl TeKylIero KOHTPOJIsl yCIIeBAeMOCTH 00y4aroInXcsa U (poHT OlleHOUHBIX
Cpe/ICTB MPOMEKYTOUYHOM aTTeCTALMH MO TUCIUIITHHE
4.1. ®opmMbI U METOABI TEKYIIEr0 KOHTPOJISI YCIIEBAEMOCTH M MIPOMEKYTOYHOM aTTEeCTANMHU

B xone peanuszanuu aucuuiuiesl b1.0.03 «OkoHOMETpHKa» HCIIONIB3YIOTCS CIELYIOIINAE METOAbI
TEeKYIero KOHTPOJIsl yCIIEBAEMOCTH O0y4YarOIINXCs:

MeToabl TeKylIero

Ne ni/m HaumeHoBaHue TeM (pa3aesioB)
KOHTPOJIf YCIIeBAeMOCTH

3aounas ¢gopma

Tema 1 PerpeccruoHHbIN aHAIN3 U SHIOTEHHOCTh YcTHBII onpoc
Tema 2 OneHka cucTeM ypaBHEHUN Pewrenue 3anau
Tema 3 Monenu maHeJIbHBIX JaHHEIX. Pemenue 3agau
Tema 4 Henuneiinbie Mmogenu u oroop Pemienue 3agau
AJTaniTUBHBIE METO/IBI AHATIN3a BPEMEHHBIX
Tema 5 psnoB. [Iporanosuposanue no moaensm ARMA, Pemenue 3amau
ARIMA.
Tema 6 [TpuyrHHOCTD U OJ0YHAsE HK30T€HHOCTb. YCTHBII onpoc
Tema 7 Mertoponorusi BeKTopHbIX aBToperpeccuii (VAR). Pemenue 3anau
Tema 8 BaitecoBckuii moaxos. Beenenue B puiibTp Penrenne 3anau

Kanmana. baitecockue VAR.

Henuneiinbie MOJen BpEMEHHBIX PAJIOB.
Tema 9 Moaenu BpeMEHHBIX PsIIOB C YCIIOBHOM Pemenue 3agau
reTePOCKETaCTHYHOCTBIO

JlpoOHO-UHTETrprUpOBaHHbIE psiaAbl. Hennueitnbie
Tema 10 | npeobpazoBanus U enMHUYHbIE KOPHU. Ce30HHBIE Pemrenne 3amau
€AMHUYHBIC KOPHU.
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[IpakTrueckue BOIpOChl KOMHTETPALIMOHHOTO
Tema 11 | ananu3a HEeCTalIMOHAPHBIX BPEMEHHBIX PSIIOB.
JlMHaMu4eCcKkuil METOJ HAMMEHBIIMX KBAJAPATOB

Pemmenue 3agau
IIucbMeHHBIN TECT

4.2. TunoBble MaTepHaJIbl TEKYHIEIr0 KOHTPOJIA YCIIEBAEMOCTH oﬁyqammnxm
TunoBbie OLIEHOYHbIE MaTepuaJbl 10 TEMaM:

Tema 1. Bregenue B 5KOHOMETPUUECKOE MOCIUPOBAHUE.
Bomnpocs! a5 onpoca:

1. OcHoBHBIE 3a/1a41 SKOHOMETPHUKHU.

2. DKOHOMETpHYECKas MOJEb.

3. Kaccuduxanus 3KOHOMETPHUUYECKIX MOJIEIEH.

4. OCHOBHBIE TaNbl 5KOHOMETPHUUECKOTO UCCIICOBAHMUS.

Tema 2-3. [Tapnas nunelinas perpeccust 1 koppessnus. [lokazaTenu kauecTBa perpeccum.

Tunossble 3aganus:

ITo 27 pernoHam cTpaHbl W3ydaeTcsl 3aBUCHMOCTb CpeAHEW 3apabOTHOM IUIaThl Y OT BajOBOrO
pernonasbHoro npoaykra (BPII) na nyury HaceneHus X:

BPII na nymry HaceneHusl, ThIC. Cpennsis 3/muiara, 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
415 34
41,3 48
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 47
79,1 6,5
47,4 5
53,3 45
33,1 3,7
48,4 45
61,1 7,2
38,9 3,4
26,2 2,9
59,3 54

e [locTpoiTe KOPpPEIALUOHHOE MIOTIE.
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e PaccuuraiiTe nmapaMeTpbl ypaBHEHHUM JIMHEHHON TAPHOU PETPECCUMN.

e [locTpoiiTe Ha KOPPETALMOHHOM JIMHUIO PETPECCHH.

e OleHUTE TECHOTY CBSI3U C MOMOIIBI0 KO3 dULIMeHTa 1eTepPMUHALINY.

e C nomomipto F-xkputepusi ®uiiepa OLEHUTE CTATUCTUYECKYIO HA/IEKHOCTh PE3yJbTaTOB
perpeccuonnoro moaenuposanus (o = 0,05).

e [lo HalilecHHOMY YPaBHEHMIO PETPECCUM PACCUUTANTE NMPOTHO3HOE 3HAYEHHE PE3yJbTaTa
IpU yCIIOBUM, YTO MPOTHO3HOE 3HayeHHe (hakTopa yBenudyutcs Ha 4% OT ero cpeaHero

YPOBHSL.

Tema 4. Henuneiinble MoJeIM pErpeccuy U UX JIMHEAPU3ALIUSL.

Tunosble 3axaHnA:

1. ITo 27 pernonam cTpaHbl H3y4yaeTcsi 3aBUCMOCTh CpeaHeH 3apabOTHOI IIaThl Y OT BaJOBOTO

peruoHanbHoro npoaykra (BPII) na nyury HaceneHus X:

BPII na nymy nacenenus, Teic. py0., x | Cpennss 3/miata, ThIC. pyo., Y
35,8 3,5
22,5 2,6
28,3 3,2

26 2,6

20 2,6
31,8 3,5
30,5 3,1
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
47,4 5
53,3 4,5
33,1 3,7
48,4 4,5
61,1 7,2
38,9 3,4
26,2 2,9
59,3 5,4

e [locTpoiiTe KOPpEIALUOHHOE MOJIE.
e Paccuuraiite napameTpsl  ypaBHEHUMU
TUTIEPOOTNYECKOM MapHON perpecCcu.

JIMHEWHOM, CTEIEeHHOH,

e [locTpoiiTe Ha KOPPETAUMOHHOM MOJIE BCE PETPECCHMU.

e OueHuTe TECHOTY CBSA3H C MOMOUIbIO KOAPPUIIMEHTA JeTePMUHALIUH.

e C nomompio F-xpurepus @uiiepa OLEHUTE CTATUCTUYECKYIO HA/IEKHOCTh PE3YyJbTaTOB
perpeccuonHoro mozaenupoBanus (o = 0,05). [To 3HaueHHSIM XapaKTEpUCTUK OOOCHYIHTE

BbIOODP HAWJTYYIIIErO YPaBHEHUS PETPECCHH.

12

MoKa3aTelIbHOM,



e [lo BbIOpaHHOMY ypaBHEHHIO PEIPECCHM pacCUMTAWTEe MPOTHO3HOE 3HAUYEHUE PEe3ysbTaTa
IpU YCJIOBUM, YTO MPOTHO3HOE 3HadeHue (pakropa yBenuuurcs Ha 4% OT €ro cpenHero
YPOBHS.

Tema 5. JIunelinas Mozellb MHOKECTBEHHOM perpeccur. PerpeccCuoHHbIE MOAEIH C MEPEMEHHOU
CTPYKTYpOil ((PMKTUBHBIC IIEPEMEHHBIE).

Tunosble 3anaHnA:

1. ImeroTcst JaHHbIE O AesITeNbHOCTH KpynHenmux komnanuii CIA:

YucThlii O6opoT HCHUOHBSO- YHCIIEHHOCTD PrinowHAd Ka-
No i/ JIOXOL, MIIP/T | KamuTana, MiIpy BaHHBIU KaluTaml, CIYHKAIIHX, THIC. U TATU3aUs]
som. CUIAy | somn. CLla, | “RRAE | e x| ot Wit
1 0,9 31,3 18,9 43,0 40,9
2 17 13,4 13,7 64,7 405
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 13 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 41 353
11 13 6,8 8,0 26,8 35,3
12 1,9 27,1 18,9 42,7 35,0
13 1,9 13,4 13,2 61,8 26,2
14 14 9,8 12,6 212,0 33,1
15 0,4 19,5 12,2 105,0 32,7
16 0,8 6,8 3,2 33,5 32,1
17 18 27,0 13,0 142,0 30,5
18 0,9 12,4 6,9 96,0 29,8
19 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 13 13,5 8,6 70,7 29,2
23 2,0 13,4 11,5 65,4 291
24 0,6 4,2 19 23,1 27.9
25 0,7 15,5 5,8 80,8 27,2

e Paccuuraiite mapameTpbl JMHEWHOTO YpaBHEHUS MHOXECTBEHHOM PETPECCHU C IOJIHBIM
nepeyHeM (akTopoB.

e JlaiiTe cpaBHUTENbHYIO OIICHKY CHJIBI CBSI3U (DAaKTOPOB C pE3yJbTaTOM C IOMOIIBIO
K02 (HUIIMEHTOB PTACTUYHOCTH.

e OleHUTE CTaTUCTHYECKYIO 3HAYMMOCTh IIapaMETPOB PETPECCHOHHONW MOJENIN C IOMOIIbIO -
kputepust CTbIOICHTa; 3HAUMMOCTh YPAaBHEHUS IIPOBEPHTE € MOMOLIbIO F-KpuTepus.

e PaccuuTaiiTe MaTpuIly NapHbIX KO3 (UIIMEHTOB KOPPEISAILUN U Ha UX OCHOBE H O t-KpUTEpHIO
U1 K03(pPUIIMEHTOB perpeccun oToeputTe MHGOpMaTUBHBIE QakTophl B Mojeib. [locTpoiiTe
MOJIEJIb TOJBKO ¢ MH(POPMATUBHBIMU (PAKTOPAMU U OLICHUTE €€ MapamMeTphl.

e PaccuuTaiiTe NpPOTHO3HOE 3HAYEHUE pE3yJbTaTa, €CIM INPOTHO3HbIE 3HAUCHHs (PaKTOPOB
cocTaBistoT 80% OT X MaKCUMaJIbHBIX 3HAYCHHH.

e Paccuuraiite omMOKY U TOBEPUTEIBHBIM HHTEPBAJ IPOrHO3a Ui ypoBHs 3HaunmocTu 0,05.

e OleHUTE TIOJTYyYEHHbIE PE3YIIbTATHI.
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2. ImeroTcst JaHHbIE O MPOJIayke KBapTUP HA BTOPUYHOM phIHKE Kuibsi B CankT-IlerepOypre (Y —
LIEHA KBAapTUPBI, THIC. JOJIJI.; X1 — YACJIO KOMHAT B KBapTUPE; X2 — palioH ropoja (1 — uenrpaibusle, 0 —
nepedepuiinbie); X3 — 06mas MIOIAIb KBAPTUPBL, M2, X4 — 5KUJIas MIOIIAIb KBAPTUPHI, M; X5 —TLIOIIAb
KyXHH, M, X6 — Tunl oMa (1 — Kupruunbii, 0 — Apyroit); X7 — pacCTOSHUE OT METPO, MHUHYT IIELIKOM.

e CocTaBbTe MAaTPHILy MAPHBIX KOAPPHUIMEHTOB KOPPEISAIIIH.

e [locrpoiiTe ypaBHEHHE PErpecCcuy, XapakTepU3yoIlee 3aBUCUMOCTh LIEHbI OT BceX (PaKTOPOB.
YcranoBute, kakue (HakTOphl KOJUIMHEAPHBI, ONpeneiuB KOI((HUIMEHTH MHOKECTBEHHOM
JeTePMUHALUY [UI KaX10ro U3 (pakTOpOB.

e OueHuTe 3HAUUMOCTh MOJIy4eHHOIO ypaBHeHus. Kakue dakropbl 3HauMMo BO3JEHCTBYIOT Ha
(opmMHpOBaHUE IIEHBI KBAPTHPHI B 3TOI Mojenn?

e CymecTByeT JH pa3HMIIA B [IEHAX KBAPTHP, PACIIONOKEHHBIX B LIEHTPAIBHBIX U IEpUPEepUITHBIX
paiionax Cankr-IlerepOypra?

e CymecTByeT JIM pa3HuUlla B LIeHaX KBapTUP Pa3HbIX THUIIOB JOMOB?

e [locrpoiite Monenb (OpMUPOBAHUS LIEHBI KBAPTUPHI 3@ CUET 3HAYUMBIX (aKTOPOB.

Tema 6. [IpeanoceIKu METO/1a HAMMEHBIINX KBAJPATOB.
Bomnpocs! a5 onpoca:

1. MeTo1 HAUMECHBIIIUX KBAJPATOB

2. Tlpeamoceutkn MHK.

3. CsoiictBa orreHok MHK.

Tema 7. Mojenu JIMHEHHOW PErpecCHuu ¢ TeTepPOCKEeIaCTUYHOCTHIO. ABTOKOPPEIISAIIHS OCTATKOB.
OO000IIIEHHBII METO/T HANMEHBIIIUX KBAPATOB.

Tunosble 3aganus:

1. Ucrionb3yst JaHHBIE, TIPEACTABICHHBIC B TaOJIUIIE, TPOBEPUTH HATNYNE T€TEPOCKETACTUIHOCTH,
ucnosb3ys tect [onpadenspaa-Keanara (k = 11).

Oxunaemasi Ipo0JKUTETLHOCTh .
Crpana YKU3HU IIPUA POXKACHUU B 1995 ., BBIT & napurerax HOKyH_aTem’HOH
X CIIOCOOHOCTH, Yi
Huxkaparya 68 7,4
lana 59 7,4
Amnrona 47 49
[Takucran 60 8,3
Maspurtanus 51 5,7
3umOabBe 57 75
I'onnypac 67 7,0
Kwurait 69 10,8
KamepyH 57 7,8
Konro 51 7,6
[pu-Jlanka 12 12,1
Erumner 63 14,2
Hunones3us 64 141
(37 8)0%00000%0503 66 10,6
Mapokko 65 12,4
[Tannya-HoBas I'Bunes 57 9,0
I'Batemaina 66 12,4
DKBaJ0p 69 15,6
JlomMmuHUKaHCKas 71 14,3
Pecniybnuka

Smatika 74 13,1
Axup 70 19,6
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Pecny6iinka Db- 67 9,7
CanbBaiop
[Taparsaii 68 13,5
Tynuc 69 18,5
benopyccus 70 15,6
Ilepy 66 14,0
Taunans 69 28,0
ITanama 73 22,2
Typuus 67 20,7
ITomnsia 70 20,0

ITpoBecTtun rpaduueckuit ananu3 octatkoB (CepBuc — AHaM3 JaHHBIX — Perpeccus, yCTaHOBUTH
¢dmaxku OcraTtku, ['paduk ocTaTkoB)

2. ITo 20 HabmroaeHusAM ObLIa IOCTPOEHA MOJIENL 3aBUCUMOCTH PACXOI0B Ha TUTAHUE Y OT JOXOI0B
X.

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

Benu4uHbl 0CTaTKOB NPH KaXKI0M 3HAYEHHMHU X OKA3aJIUCh CIIEAYIOIIUMU:
No 1 2 3 4 5 6 7 8 9 | 10
x | 30 36 | 40 | 45 | 50 | 60 | 70 | 80 | 85 | 90
e |-120(-11,7|-54|-56|-28]08|-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(12,2 4,4 |40 |3,4 |23,2]16,2|-16,8|-27,8|9,8
Heo0xoxumo:

® [OCTPOUTH I'paMK OCTATKOB B 3aBUCHMOCTH OT 3HAUYCHUH [IEPEMEHHOMW X U C/EIaTh BBIBOIbI.

® [PUMCHUTh TECT PaHroBOi Koppemsiuu CrnupMeHa Ui OLECHKH TeTePOCKEAACTUYHOCTU
(o0 =0,05).

e npumeHutsb Tect ['onpadensna-Ksanara (k = 8).

3. Ucnone3ys naHHble ¢aiina PeiHOKKMIB.XIS, HOCTpoiiTe MOIEnH LIeH KBapTHP Pa3HOrO THIIA,

MIPOTECTUPYITE KauecTBO MoieNiel, Hanuue 3p(eKToB aBTOKOPPENISIIIMU U reTepocKeJacTUUHOCTH. [laiiTe
HMHTEPIPETALMIO PE3YJILTATOB.

4. B tabnuiie npuBOJATCS JaHHbIE 00 ypoBHE MexaHu3auuu Tpyaa (%) X u JTHEBHOU BbIpaOOTKe

(exn.) Yy mo 28 oqHOPOAHBIM NMPEIIPUITHSIM:
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 TUHEHHOE ypaBHEHHE PETPECCHU W OIICHUTE €ro KadecTBO uepe3 KoddduimeHT
nerepmuHanuu u F-xpurepuin duiepa.

[Toctpoiite rpaduk OCTATKOB B 3aBUCUMOCTH OT 3HAYEHUI YPOBHS MEXaHU3aLUH TPY/ia.

IIpoBepbTe OCTaTKU HA IeTEPOCKEAACTUYHOCTD € ITOMOILBIO TECTAa Y aiiTa.

[pumenute 0606mennsii MHK, npeamnonaras, urto 62(€) = 6°xi?. CyIIecTBEHHO TH H3MEHUICS
kod(urment perpeccun? IlpurogHo 11 HOBoE ypaBHEHHUE ISl IPOTHO3UPOBAHMUS?

Tema 8. XapakTepucTUKU BpEMEHHBIX PSI0B, X WIAEHTUpUKaus. MoaenupoBaHie 0JHOMEPHBIX
BPEMEHHBIX pAI0B. MoenupoBaHue HECTAIMOHAPHBIX BPEMEHHBIX PSI0B.
Tunossble 3aganus:
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1. UmeroTcst nanHble 0 AMHAMKKE yrcia npeanpuatuil B Poccuiickoit @enepannu B 1995-2003 rr.
(paiin npennpusarus-Pd xls).

ITo xaxxnomy cyobekTy Poccuiickoit denepaiinu, BXOASIMIEMY B cOCTaB (peaepaabHOrO OKpyra, U B
renoM o KOxxkHomy (enepanpHOMY OKpYTY HaiiauTe:

1) 7010 MaNIBIX MPENNPHUATHI B 0011IEM YKciie NPEANPUATUHI B KAXKIOM U3 YKa3aHHBIX JIET;

2) mapaMmeTpbl JMHEHHOTO, HSKCIIOHEHIMAJIBHOIO, CTEINEHHOr0, TUIEPOOIUYECKOr0 TPEHIOB,
OIMCHIBAIOUINX JUHAMUKY JOJU MaJIbIX IpeanpusTuii. BeiOepute U3 HUX HAUTYUIIHiA;

3) oxapakTepu3yHTe pa3BUTHE MAaJOro MPEANPUHUMATEIIHCTBA B OTACIBHBIX CYOBEKTaxX
Poccutickoit deneparuu u B heaepaibHOM OKPYTe B LIEITIOM.

2. TlocTpouTh AAIUTUBHYIO MOJETh BPEMEHHOIO psiia MO JaHHBIM OOBEMOB MOTpPEOJICHUS
aNeKTpodHepruu (MiH. KBT4) skuTesasiMu perroHa 3a nocjiennue 4 roja:

Howmep xBaprana, t | [lorpebnenue 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 IMPpOTrHO3 00 o0BeMe HOTp€6J'IeHI/I$I QJICKTPOOHEPTHUU KUTCIISIMU PETUOHA B TCYCHUC IICPBOIO

HOJYTO/Us CIEAYIOUIEro roja.
3. ITocTpouTh MyJIBTUILTUKATUBHYIO MOJIENIb BPEMEHHOTO Psijia O JaHHBIM O IPUOBUIM KOMIAHUU
(TBIC. 10JI11.) 3a mocneAHue 4 roaa:

Ton Kgsapran

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

Crnenatb MporHoO3 0XHUAaeMOM MPUOBUIH 3a MEPBOE MOIYTOAME CIAEAYIOLIEro roa.
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Tema 9. Cuctemsl JINHEHHBIX OJJHOBPEMEHHBIX YPaBHEHUH.
Tunosble 3anaHnA:

[To ucxonHBIM AAHHBIM IJI51 TPEATIOKEHHON MOEIH:

BBIJICJIUTh SHJOTCHHBIE U 3K30TCHHbIE IEPEMEHHBIE;

OTIPEIeNINTh, UACHTU(UIIMPOBAHO JTU KaXKJ0€ U3 YPAaBHEHUI MOJIENH;
OIPEJICJINTh METOJI OLIEHKHU apaMeTPOB MOJIENH;

oTpeneNuTh K03 (HUIIMEHTHI TPUBEICHHOHN (POPMBI MOIENH;
OIpeseNIUTh K03 (HUIIUEHTHI CTPYKTYPHOH (POPMBI MOJIENH;
BBIYUCIIUTH KOA((UIIHEHTHI AETEPMUHAIIH.

N3yuaetcs Mozienb BUa:

Y =a,+b(C+D)
C=a,+bY +bY ~

HallMOHAJIBHBIN 10X01 peAlecTByomiero roaa; C — nuunoe norpebienue; D — koHeuHsli cripoc.
Wndopmarius 3a 1eBATH JIET O IPUPOCTAX BCEX MTOKA3aTeslel JaHa B Ta0iuLe:

oakrwdE

rae Y — BaJoOBOM HalMOHAJIBHBIA 10X04; Y-1 — BaJOBOH

Tox D Y1 Y C
1 -6,8 46,7 3,1 7,4
2 22,4 3,1 22,8 30,4
3 -17,3 22,8 7.8 13
4 12,0 7.8 21,4 8,7
5 5,9 21,4 17,8 25,8
6 44,7 17,8 37,2 8,6
7 23,1 37,2 35,7 30,0
8 51,2 35,7 46,6 31,4
9 32,3 46,6 56,0 39,1

Tema 10 — 11. MoaenupoBaHue B3aUMOCBSI3€i 110 BPEMEHHBIM PsiJIaM.
ONeMEHTbI TEOPHH.

[IpeaBapuTenbHbIi 3Tal TAKOTO MOACIUPOBAHUSA 3aKJIFOYAETCS B BBISIBIICHUH CTPYKTYPbI H3y4aeMbIX
BPCMCHHBIX PAO0B. Ecnu na s3ToM 3Tane ObLIO BBIABJICHO, YTO BPEMCHHBIC PAABLI COACPKAT CC30HHBIC NI
[UKINYECKHE KOeOaHus, TO epel MPUBEIEHUEM JaIbHEUIIIETr0 NCCIIeOBAHMS B3aUMOCBSA3U HE00X0TUMO
YCTpaHUTH CEC30HHYIO WM HUKIIMYCCKYIO KOMIIOHCHTY U3 ypOBHeﬁ KaXXI0ro psaaa, mOCKOJIbKY €€ HaJIM4Iue
MIPUBEJET K UCKAXXEHUIO UCTUHHBIX MOKa3aTesIe CHUIIbl M TECHOTHI CBS3U M3y4aeMbIX BPEMEHHBIX PsJIOB.
YcerpaHeHue Ce30HHOM WM [IUKINYECKON KOMIIOHEHT U3 YPOBHEN BPEMEHHBIX PSZI0B MOXKHO ITPOBOJIUTH B
COOTBETCTBHUH C AITOPUTMOM MOCTPOEHUS aJAUTUBHON U MYJIbTUILIMKATUBHON MOJIENEH, paCCMOTPEHHBIM
panee. [Ipu nmanpHeleM H3JI0)KEHUH METOJIOB aHAJIN3a B3aWMMOCBS3€H B ATOW jabopaTopHOil paboTe MbI
MIPUMEM TPEANONIOKEHHE, YTO H3ydaeMble BpEMEHHBIE PSIBI HE COIePIKAT MEPHOIUIECKIX KOIeOaHH.

Jas Toro 4rodbl MOJMYYHUTh KOI(PPUUMEHTHI KOpPpeasiliH, XapaKTepu3ywuue NPpUYUuHHO-

CJIeAICTBEHHYI0 CBSI3b MEKAY H3y4YaeMbIMH PsiiaMH, CJedyeT H30aBHTHLCS OT TaK Ha3bIBaeMOM
WI0KHOH KOppeasiuN», BLI3BAHHON HAJTMYHMeM TeHJIeHIHM B KAXKI0M psijie.
s ycTpaHeHus TeHIeHIUU OOBIYHO MTPUMEHSIETCS CIeTyIOIIIe METO/IbI:
» 10CyIe10BaTebHBIX Pa3HOCTEN;
» OTKJIOHEHMil OT TpeH/a;
» BKIIIOYEHHE B MOJIeNIb Perpeccut (JakTopa BpeMeHH.

Ipumep Nel
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Nmerotcst manabie 00 ypoxaitHOCTH mieHUIb (Yt — YPO'KalHOCTh MIIIECHHUIIHI B IIEHTHEpax ¢ 1 ra)
OTHOCHUTEIILHO HCIIOJIb30BAHUS MUHEPAIBHBIX ynoopeHuit (Xt — MUHepanbHble YIOOPEHHS B KI' YUCTOTO
KoMITOHeHTa) B BopoHexckoit oomactu 3a 1995-2004 rr. (Puc.1).

Tpebyercs:
C momMouIpo METo/1a MOCIeI0BaTEeIbHBIX (IEPBBIX) PA3HOCTEH OLEHHUTh CTPYKTYPHBIC ApaMeTPhI
MO/IEJIH.

Pemienue
Pe3ynbrarsl IPOBEPKU BPEMEHHBIX PSAIOB HA aBTOKOPPEIALMIO IIPUBEIACHBI B IIOCIEIHEN CTPOKE
puc.1.
B | C | D | E |
1 h'd > Fal'd Fap-4
2 18,2 27,2 - -
3 18,7 27.8 0.5 0.6
4 19,3 28,5 0.6 0.7
5 20,1 29,3 0.8 0.8
6 20,7 30,2 0.6 0.9
7 21,7 31,7 1 1.5
= 22 5 326 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.
Hcxonanple mepeMeHHbIe MOJETH MpeoOpa3yroTcsi, B YaCTHOCTH, PACCUUTHIBAIOTCS UX IEpBBIC
Pa3HOCTH:

AYi= Yt-Yt_l, AXi= Xi-Xe-1.

[TockonbKy MOJIyd4E€HHBIE PSAAbl HE COAEpPXKAT aBTOKOPPENSALUHU, OyJeM HCIOJIb30BaTh WX BMECTO
UCXOJHBIX AaHHBIX. Koa(¢duiment koppensuuu psaoB Mo HepBbIM pa3zHocTsM cocrtaBisger 0,82. 1o
MOATBEP)K/IAaET BBIBOJ O HAIUYMM  TECHOM MpSAMOM CBSI3M MEXAY YpPOKaHOCTBIO MIIEHUIBI U
MCIOJIb30BAHUEM MUHEPAIbHBIX YI00OpEHUI.

C nomomreto knaccuyeckoro MHK onenuBaem mapametpsl monenu AY=Po+ Bi1AX, mns aroro
CepBuc—— AHajm3 n1aHHbIX —— Perpeccus.

Pe3ynbTarhl pacueToB MpHUBEIEHBI HA PUC.2. U CBUJIETENIBCTBYIOT O CYIIECTBEHHOCTH IapaMeTpOB
perpeccuu, a TaKke 0 JJOCTOBEPHOCTH M 3HAYMMOCTU ypaBHEHHUs B IesioM. TakuMm oOpa3oM, ypaBHEHUE
perpeccuu MpuMeT BHI:

AY=0,09+ 0,75AX

DKOHOMHMYECKAsi WHTEPIpETalus IMOJYyYeHHON MOJETH COCTOUT B TOM, YTO MPH YBEIHMUYEHUH
KOJINYECTBA BHECEHHBIX YA00peHMH Ha | KI' YUCTOrO KOMIIOHEHTa MPHPOCT YPOKAHHOCTH MIIEHUIIBI
yBenuuuTcs Ha 0,75 HEeHTHEPOB C TeKTapa.
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A | B \ C | o | E | F | &
| 1 |BelBO0 MTOMOB
2
9 PREpecclontan cnamucmia
| 4 |MHoKacTBeHHGIR R 0821291843
| 5 |Reanpar 0574520291
| B |HopmupoBaHeId R-keagpar 0655374426
| 7 |Crannaptiad olmdka 0153223185
8 |Habnonexua 19
9
10 | QuenepcuoHHEIR aHanis
11 arf 55 M5 F Seauumocme -
| 12 |Pampaccud 1 0627174664 0827174334 352305986 162863E-05
| 13 [Ocrarox 17 0399140906 0023478877
14 [Mroro 18 1226315759
15
16 Koahhuuuenmer Cmandapmuan ouudia Lomamucmura | P-3uauenile | Huxue 85% | Bepxkue 85%
|17 |Y-nepacadere 0086261612 0099708626 0885397917 03882945 -0122085003 0,298648627
18 |MepemetHan X 1 0751817541 0126630084 5935536923 16286E-05 0484451419 1018783664
Puc.2.
Ipumep Ne2

Nwmerorcs 1aHHbIE O COBOKYITHOM J0XOJi€ ceMbU B Mecsl (X, Thic. py0.) U pacxojax Ha TOBAphI
nepBoii HeoOxoaumoctu (Y, Teic. py0.). Mcxoanbie nannbie 3a 12 MecsieB mpeacTaBieHbl B Ta0m.2.

Ipeoyemea:

C moMompl0 METOJa OTKJIOHEHHH OT TPEHIA OIEHUTh CTPYKTYPHBIE IapaMeTpbl MOJCTH
B3auMocBs3u Y ¢ X.

Tabnwmna 2

Mecsi 1 2 3 4 5 6 7 8 9 10 11 12
Pacxonan Ha
TOBapHI NIEPBOH
HEOOXOJIMMOCTH,
Y
CoBOKyNHBII
JIOXOJT CEMbH B 85 | 88 11 (118|122 | 13 | 155|165 | 18 19 20 22
Mecsr, X

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

KoppensiuoHHo-perpecCHOHHBIN aHaIu3, IPOBEACHHBIN M0 UCXOAHBIM JAHHBIM PSI0B, IPUBOIUT
K CJIEYIOIINM pPe3yJIbTaTaM:

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

rme R? — KOd(PUITUEHT AeTepMUHALINH;

lyx — KO3 GHUIMEHT MapHOil KOppensuuy;

ry(1), rx(1) — ko3¢ duIHeHTH aBTOKOPPEIALIUH IEPBOTO MOPSIKA.

OueBuaHO (puc.1.), 4TO MOTYUYEHHBIE PE3YIbTAThI COJAEPIKAT JIOKHYIO KOPPEISALMIO BBUAY HATUUHUS
B Ka)XJIOM U3 PSAJIOB JIMHENHON TEHICHIINH.
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25,00 -~
20,00 -+
15,00 H
10,00 - i
-~ —a— X
—a—Y
5,00 A = = JluHenHbIn Tperg Y
JInHenHbIn TpeHg X
0,00 T T T T T T T T T T T 1
17 2 3 4 5 6 7 8 9 10 11 12

Puc.1.
ITo tpermam Y ()= 3,54 + 1,05t u X(t)= 6,70 + 1,23-t ompeaenum pacdeTHbIe 3HAYCHUS U
otksoHeHus oT TperoB Y-Y (1), X-X(t) (puc.2.).

Mecsg X Y X(t) Y(t) Zx=X-X(t) Zy=Y-Y(t)
1 8,50 5,0 7,93 4,59 0,57 0,41
2 8,80 55 9,16 5,64 -0,36 -0,14
3 11,00 7,0 10,39 6,69 0,61 0,31
4 11,80 8,0 11,62 7,74 0,18 0,26
5 12,20 8,3 12,85 8,78 -0,65 -0,48
6 13,00 9,0 14,08 9,83 -1,08 -0,83
7 15,50 11,0 15,31 10,88 0,19 0,12
8 16,50 12,0 16,54 11,93 -0,04 0,07
9 18,00 13,0 17,77 12,98 0,23 0,02
10 19,00 14,0 19,00 14,03 0,00 -0,03
11 20,00 14,5 20,23 15,08 -0,23 -0,58
12 22,00 17,0 21,46 16,13 0,54 0,87
Puc.2.

3HavueHUsT KOA(PPHUIIMEHTOB aBTOKOPPENSIIIUU TPUBOASAT K BBIBOAY, UYTO BPEMEHHBIE PSIbI
OTKJIOHEHMI OT TPEHJO0B MOXHO MCHOJb30BaTh Ul MOJYYEHHUS KOJUYECTBEHHOM XapaKTEPHUCTUKHU
TECHOTHI CBSI3M UCXOJHBIX BPEMEHHBIX psaioB. KoadpuimeHT koppensiuu no OTKIOHSHUSIM OT TPEHJI0B
paseH 0,899.

Ypagnenue modenu pezpeccuu no omKnoHeHUAM Om mpeHO08 umeen uo:
Zy=0,821-Zx, rae Zy= Y-Y(t), Zx= X-X(t).

ConepxarenbHas HMHTEpIpETAIUsl NapamMeTpoB ATOM MOJenu 3aTpyaHuTenbHa. Tak, mapamerp
B1=0,821 moxa3zbiBaeT, yto Ha 0,821 B cpenHeM 3a MepUOA OTKJIOHWIOCH 3HAaUeHHE Y OT TpeHnaa Ipu
OTKJIOHEHHH X OT CBOEro TpeH/a Ha | equHUIly U3MEepEHHUS.

OnHako JaHHOE ypaBHEHHE PETPECCHMU MOXKHO HCIOJIB30BATh IS MPOTHO3WpOBaHUs. [ljist aTOTO
HEOOXOJUMO ONPEICIUTh TPeHI0Boe 3HaueHHe (akropHoro mpusHaka X(I) U OICHUTH BETHYUHY
MPEATNONaraeMoro OTKJIOHEHUS (PakTUYecKoro 3HaueHus X OT TpeHmoBoro. Jlamee ompenensiem 1o
ypaBHeHHIO TpeHna 3HaueHue Y(t) . [lo ypaBHEHWIO perpeccHM OTKJIOHCHUH OT TPEHJOB HAaXOIUM
BeMYUHY Zyt . 3aTeM jeiaeM TodeuHblid porHo3 Yup(t+1)=Y (t)+Zy(t).

Takum o6pa3zom, st paccMatpuBaeMoro npumepa Yap (13)=Y vouens(1=12) + Zy(12). Boruucnsem:
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Y(t=12)=354+105-t=354+105-12=1613;  X(t=12)=6,70+123-12 = 21,46
Z, 1 =Xy = X(t=12)=22-2146=054; Z,,=0821-Z,,,=0821.054=0,45
Y13 = 16,13 + 0,45 = 16,58.

IxaJia oneHUBAHUA

YcTHblid onpoc

YpoBeHb 3HaHWH, YMEHUI U HABBIKOB O0YYaIOIIETOCs MPH YCTHOM OTBETE BO BpEMs MPOBEACHHUS
TEKyIIero KOHTpoJis ompezensercs Oamwiamu B nuamnazoHe 0-100 %. KputepusiMu oneHHBaHUS TPHU
MPOBEJICHUHU YCTHOTO OMpPOCa SIBIISETCS EMOHCTPAINS OCHOBHBIX TEOPETUUYECKUX MOJIOKEHUH, B paMKax
OCBaMBaeMOM KOMIIETEHIIUHU, YMEHHE IPUMEHSTh MTOJTy4YeHHbIE 3HAHUS Ha IPAKTUKE, OBJIa/IeHUE HaBbIKAMU
pElIeHUs SKOHOMETPUYECKHX 3a7ad.

[Tpu onieHMBaHUM PE3YJIHTATOB YCTHOTO ONPOCA MCIIOJIb3YETCs CIEAYIONIas IKaga OIEHOK:

100% - 90% |CryaeHT JeMOHCTPHPYET COBEPIICHHOE 3HAHUE OCHOBHBIX TCOPETHUCCKUX TTOJIOKCHUH,
B paMKax OCBaMBacMOW KOMIIETEHIIMH, YMEET MPUMEHSTh IMOJyYeHHbIE 3HAHUS Ha
MPAKTHKE, BJIAJICCT HABBIKAMHU PEIICHUS 3a7ad.
89% - 75% |CTynmeHT JeMOHCTpUpYeT 3HaHHe OoJblIel YacTh OCHOBHBIX TEOPETUUYECKUX
MOJIOKEHUH, B paMKaX OCBAaWBAEMOW KOMIICTCHIIMH, YMEET MPHUMCHSTH MOJydeHHBIC
3HAHUA HA MPAKTUKE B OTIENbHBIX chepax mpodecCuoHaTbHOU 1eATeIbHOCTH, BIaieeT
OCHOBHBIMH HaBBIKAMH PEIICHUS 337124
74% - 60% [CTynmeHT IEeMOHCTPHUPYET JOCTATOYHOE 3HAHUE OCHOBHBIX TEOPETUUYCCKUX TOJIOKEHUH,
B paMKax OCBaMBaeMOIl KOMIIETEHIIUU, YMEET HCIOJIb30BATh MOJIYYCHHbIC 3HAHUS IS
pEIICHHUST OCHOBHBIX MPAKTHYECKHUX 33Ja4 B OTICIBHBIX cdepax MmpodeccHoHATbHOMI
JESITEIbHOCTH, YACTUYHO BJIIC€T OCHOBHBIMH HAaBBIKAMHU PEIICHUS 33124
Menee 60% |CTyaeHT AeMOHCTPUPYET OTCYTCTBUE 3HAHUSI OCHOBHBIX TEOPETHUECKUX TOJIOXKECHHH, B
paMKax OCBaMBaeMOW KOMIIETEHIIMH, HE yMEeT NMPUMEHATh MOJy4YeHHbIE 3HAHHUS Ha
MPAKTHKE, HE BJIJICET HAaBBIKAMH PEIICHHS 3a/1a4

TecrupoBanue
YpoBeHb 3HaHUH, YMEHUH M HABBIKOB O0YYaroOIErocsi Mpu TeCTUPOBAHUU BO BPEMs MPOBEJCHHUS
TEKYIIero KOHTpoJis onpenensercs Oamtamu B nauanazoHe 0-100 %. Kpurepuem oneHuBaHuUs NpU
MIPOBE/IEHUN TECTUPOBAHMS SBIISETCS KOJIMUYECTBO BEPHBIX OTBETOB, KOTOPBIE Jajl CTYJEHT Ha BOMPOCHI
tecta. Ilpm pacuere KonmuecTBa OaNsIOB, MOJNYYEHHBIX CTYJEHTOM TII0 HWTOTaM TECTHPOBAHUS,
UCIOJIb3YyeTCs cienyromas popmyna:

E=£x100%,
(0]

rae b — konnyecTBo 6aIoB, MOTYYEHHBIX CTYJIEHTOM 110 UTOTaM TECTHPOBAHUS;

B — KOIMUeCTBO BEPHBIX OTBETOB, IAHHBIX CTYJCHTOM Ha BOIIPOCHI TECTA;

O — ob11ee KOJIMYECTBO BOIIPOCOB B TECTE.

Pemenue 3agau

[Ipu olleHUBaHUM PE3YJIbTATOB PELICHUS 33JaUl MCIIOJIb3YeTCs CIEAYIOIas IKaJIa OLEHOK:
100% - 90% |3amaua BHIMOHEHA ITOJIHOCTHIO; B JIOTHYECKHUX PACCYKICHUIX U 00OCHOBAHUY PEIICHUS
HET MpoOeIIOB M OUIMOO0K; B PEIICHUH HET OIHOOK (BO3MOXKHA 0JTHA HETOUYHOCT, OIHCKA,
HE SBIISTIONIASICS CIICACTBHEM HE3HAHHUS MIJIM HETTOHWMAaHUS MaTepraia)
89% - 75% [3amaua BBIMIOJIHEHA, HO 0OOCHOBAHHUS IIATOB PEIICHUS HEIOCTATOYHBI; JOMYIIeHa OHA
omunOKa WK ABA-TPH HEJIOUETA B BBIKJIAJKAX, TpaduKax
74% -60% |momymieHsl Oosnee OJHOM OHMOKKM WM Oojee JABYX-TPeX HEIOYETOB B BBIKJIAJKAX,
rpaduKax, HO CTYJIEHT BJaJieeT 00s3aTeIbHBIMU 3HAHUSAMHU, YMEHUSIMH, HABBIKAMH TI0
POBEPSEMBIM pazjiesiaM
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MeHee 60%  |momyIeHbl OMMOKH, TTOKA3aBIIIKe, YTO CTYICHT HE Bia/eeT 00s3aTeNbHBIMH 3HAHUSIMH,
YMCHHSIMH, HaBBIKAMH 110 TTPOBEPSAEMBIM pa3JieliaM B MOJIHON Mepe

5. OneHo4YHbIE MaTEePHAJIbI IPOMEKYTOYHON ATTECTANMM 110 JUCHMILTIMHE
5.1. MeTtoasbl npoBeieHUs IK3aMeHAa

JK3aMeH MPOBOAUTCH ¢ NMPUMEHEHHEM CJIeAYIOIUX METOJA0B: METOJ YCTHOIO OIpoca IIo
BOIIPOCAM M3 MIEPEUHS MPUMEPHBIX BOIIPOCOB U3 11.5.2 U BBINOJIHEHUS IPAKTUYECKUX 3a/IaHUM.

[Tpu HEOOXOAMMOCTH MPEAYCMATPUBACTCS YBEIIMUCHUE BPEMEHHU HA TTOJITOTOBKY K IMTPOMEKYTOYHOM
arrecranuu. [Iponenypa mpoBeaeHHS MPOMEKYTOUHOUM aTTECTAIMH JIsl 00yJalOIUXCsl C OTPAHUYECHHBIMU
BO3MOKHOCTSIMH 37I0OPOBbsI M OOYYaIOIIUXCS MHBAJIUIAOB YCTAHABIMBACTCS C YUYETOM HMHIUBHUAYaJIbHBIX
ncuxopu3ndeckux ocooeHHocrei. [I[poMexxyTouHas aTTecTamusi MOXKET IPOBOTUTHLCS B HECKOIBKO ITAIOB.

5.2. OueHoYHbIe MaTEPHAJIBI IPOMEKYTOYHOM aTTeCTALMU

KommnoneHt [TpomexyTOUHBII / KIFOUEBOH Kpurepnii onieHuBanus
KOMIIETEHIIUU WH/IMKATOp OLEHUBAHUS
OIIK OC-3.1 — 3HaeT  OCHOBHBIE  TEOPETHYECKHUE |— JEMOHCTPUPYET 3HAHHUs OCHOB
Croco0eH HCIONb30BATh | OJIOKEHUS: PUCK, HEONPEIEICHHOCTD, | MATEMATHYECKOM  CTaTHCTHKH,
MaTeMaTHYECKUI (aKTOpBI HEOIIPEIEIEHHOCTH HEOOXOOUMBIX [UI1 aHalu3a u
UHCTpyMEHTapui AJs OLlEHKH  MH(popManMu  NpHU
HOCTPOCHMS pereHnu TUIIOBBIX
HKOHOMETPUYECKUI MaTeMaTH4yeCcKHX 3a/1a4;
MOJIENICH JUIA PEIICHUS | — orierka 5)(EKTHBHOCTH MPEITOKCHHI | — aHAJIIU3UPYET u
IIPUKIIAIHBIX 33721 [0 Pa3BUTHI0 OOBEKTa HCCIEIOBAaHUS C | CHCTEMAaTHU3UPOBATH
yueToM (akTopa HeOoIlpeaesIeHHOCTH CTaTUCTHYECKUE  JaHHblE  C
LIEJIBIO BBISIBJICHUSI
3aKOHOMEPHOCTEH.
— TPUMEHSET PErpecCUOHHBIN
aHau3; OCHOBBI

CTaTUCTHYCCKOT'O OLICHMUBAHHA U
aHaJIn3a TOYHOCTHU IIapaMETpPOB
YPaBHCHUS pETPECCUH.

— BJaJleeT  HaBbIKaMH  OOOCHOBaHUS |— yMEET pa3palaThIBaTh

MIPUMEHEHHUS pa3IMYHBIX METOJIOB | HOBBIE HKOHOMETPHUUYECKHE

MO/IETUPOBAHUS MOJIETM Ha OCHOBE METOJ/IOB

MaTEMAaTHYECKOT 0 aHAJIN3a;

OIIK OC-5.1 — 3HaeT NPOrpaMMHOe 0O0ecCIeueHue, | — OCYIIECTBISCT BBIOOD
CnocoGeH mpuMeHATH HCIIOJIb3YEMOE npu pELIEHNN | IPOTPaMMHBIX CpPEACTB,
MH(pOpPMaLMOHHbIE MNPaKTUYCCKUX 3a/1a4 | UICTIIOJIB3YEMbIX IIPU PEIICHUU
TEXHOJIOTHH MPU 9KOHOMETPUYECKMMH METO1aMU MIPAKTUYECKUX 3a1a4
pEIIeHUHN TPAKTUYECKUX 9KOHOMETPHUYECKHUMH METO/IaMU
3amaq — MPUMEHSIET WH()OPMAIIMOHHBIC | — HCIOJB3YET  MPOTrPAMMHBIC
9KOHOMETPUIECKNMU TEXHOJIOTUM IIPU PELIECHUH MTPAKTUYECKHUX | TPOAYKTHI pu pelLIeHnn
METOIaMH1 3a/1a4 SKOHOMETPUYECKUMHU METOAAMHU MPaKTUYECKUX 3aj1au

O9KOHOMCTPUYCCKUMH MCTOAAM

— HCHOJIB3YCT MaTEMAaTUYCCKHUEC METOABI 1 — HCIOJB3YET METOAbBI
3aKOHOMEPHOCTH 3KOHOMHYECKON HAyKH | MaTeMaTHYeCKOW CTaTUCTHKH B
JUISl IOJTOTOBKY U OOOCHOBAHUS pelleHui | 1enax cbopa, o0paboTku u

B HpO(bCCCHOHaHBHOﬁ ACATCIIBHOCTH aHaJIn3a JaHHBIX,;
— IMPUBOAUT 000CHOBaHHUE
IIPHUMCHACMBIX METOJ0B
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Kommonent [TpomexyTOUHBIH / KII0UEBOM Kpurepuii onieHnBanus
KOMIETEHIIUU MHAMKATOP OLIEHUBAHUS
MAaTeMaTUYECKON CTATUCTUKHU B
nensx cobopa, oO6paboTku U
aHaJIM3a JaHHBIX.
OIIK OC-6.1 — 3HaeT 3aKOHOMEPHOCTH M METOIbI | — OCYLIECTBIIAET  00pabOTKy
Cnoco6noCTB HSKOHOMHYECKOW HAyKH, 3aJa4d M e | KHPOpMALUH,  HEOOXOAUMYIO
NPUMCHSTh npodeccrnoHalbHO 1eATeIbHOCTH TUIST MIOCTPOCHHUS
SKOHOMETPHYECKHE HSKOHOMETPHUYECKOW MOAETH B
METO/BI JUIS OLICHKH pamKax pelraeMoi mpukiIagHON
s dexTuBHOCTH 3a/1auu
IIPOCKTOB — MHCIOJBb3yeT MAaTeMAaTHU4YE€CKUE METOABI | — BBIABISAET pooIeMBbl
U 3aKOHOMEPHOCTH  3KOHOMHYECKOH | SKOHOMHUYECKOT0 XapakTepa pu
HAyKH Ui TIOATOTOBKM M OOOCHOBAHHMS | aHAJIM3€ KOHKPETHBIX CHUTYaIHi
pelieHui B npo(heCCUOHANBFHOM | 1 TpeljiaraeT CrnocoObl X
JeSTeTbHOCTH pereHus, OLICHUBAET
pe3yJIbTaTHI.

Tunosblie OLlEHOYHBIE CPEACTBA
Bonpocsl k 3xk3ameny no gucuumiinie b1.0.03 «KJxkonoMmerpruka (IpOABHHYTHIH YPOBEHb))»

1. Onpenenenne skoHOMETPUKU. OCHOBHBIE 3Tallbl dKOHOMETPUUECKOTO UCCIEA0BAHHUS.

2. llenu 1 3a1a4yu SKOHOMETPUUECKOTO MOJICITUPOBAHUS (Ha IIpUMEpe).

3. OnpeneneHre S5KOHOMETPUUECKON MOEIU. THUIIBI IEPEMEHHBIX B 9KOHOMETPUUECKUX MOJIEIISIX.
OcCHOBHBIE THIIBI BHIOOPOYHBIX TAHHBIX.

4. Onpenenenue sKOHOMeTpHUeckoi Moaenu. Kiaccuduxanms s3KOHOMETpHUECKUX MOJIeIe.

5. Be1bop Bu1a MaTeMaTUYECKON (PYHKITUH.

6. Ciy4aliHble BEIMYMHBI M MX UHUCIIOBBIE XapaKTEPUCTUKH: MAaTEMATHUUYECKOE OXKUIAHHE,
JUcrepcusi, CpeHee KBaApaTHIeCKoe OTKIIOHEHHE.

7. Boibopounas cpenHss. Beibopounas nucnepcust (Bapuanus). CTaHAapTHOE OTKJIOHEHHE.
Bri6opounas koBapuanusa. Kosddurnuent nuneitHoit koppensiiuu. Koagdunuent nerepMuHaium.

8. Bribopounas cpeansis. CBoiicTBa BBIOOPOUHOM CpeHEH.

9. Beibopounast nucnepcus (Bapuauus). CBoiicTBa 1ucnepcuu (Bapuaun).

10. Borbopounas koBapuanus. CBoiicTBa BEBIOOPOYHOM KOBapHallu.

11. Jluneitnplii koa3punueHT koppensuuu. CBoMCTBa IMHEMHOTO KO3(PPUIIMEHTa KOPPEISAIHH.
Tunel koppensauui.

12. OcHOBHBbIE IPUYUHBI CYIIECTBOBAHUS CIIy4aillHOTO YJICHA.

13. Perpeccus mo MeToly HaMEHBIINX KBaIpaToB (0OLI1e 3aMeUaHus).

14. BbIBoj BBIpaXEHHH Ui TapamMeTpoB a, Db JMHEHHON mnapHOW perpeccuu Mo METOTy
HAaUMEHBIINX KBaIPATOB.

15. MaTepnperanus JMHEMHOTO YPaBHEHHUSI PETPECCHH.

16. OueHka 3HAYMMOCTM MAPAMETPOB JIMHEHHOW pErpeccud U KOPPENALUU: JIMHEHHBIN
KO3 HULIMEHT KOppesaunu, KO3QpPUIHEHT JeTepMUHALUH, CpeAHUNA KOG (ULIUEHT 3acTUYHOCTH. CBS3b
C mapameTpom perpeccuu b.

17. t-xpurepuii CThIOJICHTa OIICHKM CYIIECTBEHHOCTH NapaMeTpOB JIMHEHHOW pPETpeccuu U
KOPPEJSILIIHN.

18. Ananu3 qucniepcuil AJis OIEHKH CTETICHH 3HAYMMOCTH YPaBHEHUS JIMHEHHON perpeccu.

19. CranpaptHas ommOka, (axkruyeckoe 3HaueHue t-kpurepus CThIOJEHTA, IOBEPUTENbHBIN
UHTEpBAJ 11 KO3 PuIMeHTa THHEHHO perpeccuu b.

20. CranpaptHas ommuOka, (axTuyeckoe 3HaueHue t-kpurepust CTbIOJEHTa, TOBEPUTEIbHBIN
WHTEPBaJ U1 CBOOOTHOTO KOd(pPHUIIMEeHTa TMHEHHON perpeccud a.
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21. CrannmaptHas ommOka, (paktuueckoe 3HaueHue t-kpurepus CtprogeHTa s Koddduimenrta
JIMHEWHOU KOPPEALUN.

22. InTepBalbHbIA U TOYECUHBIN TPOTHO3bI HA OCHOBE JIMHEUHOTO YPABHEHUS PETPECCUH.

23. CpeaHss OTHOCHUTENbHAS OMIMOKA alIpOKCUMAIUH.

24. ABtokoppensnus octatkoB. Kpurepuii [[apouna-Yorcona.

25. Mojenu THHEWHOHN perpeccuu ¢ reTepoCKeAaCTHYHOCTHIO (00IIMe 3aMedaHus).

26. I'erepockegacTUYHOCTh. MeTo1bl OOHAPYKEHUS T€TePOCKETaCTUIHOCTH: BU3yaJIbHBIM METO/ U
TECT paHroBoi Koppenauuu Cniupmena.

27. I'erepockeqacTUUHOCTb. MeTo/Ibl OOHApYKEeHHUs TeTepocKkenacTUYHOCTH: TecT [onpadensaa-
KBanpara u tect Yaiira.

28. MeToabl yCTpaHEHHs TEeTEPOCKETACTUYHOCTH.

29. Henuneitnas naphas perpeccus. Kiaccel HenuMHEHHBIX perpeccuil. MeToj HauMEeHbIIUX
KBaJpAaTOB JUIs OLIEHKU IapAMETPOB HEJTMHEHHOMN perpeccuu.

30. IIpumeHeHnEe B SKOHOMUKE HETMHEUHBIX MOJICIICH.

31. KoadpummeHT 31acTUYHOCTH 7151 TMHEHHOM U HEJTMHEHHBIX PErpecChid.

32. O606mennbIil MeTo HanMeHbIuX kBagpaTtoB (OMHK). Croiictea OMHK-oneHok.

33. CranroHapHbIi BpeMEHHO ps: HACHTU(DUKALIKA, XapaKTePUCTHKA, O0II1E 3aMeUaHusl.

34. HecranmoHapHbIi BDEMEHHOM Psi/i: UACHTH(HUKAINSA, XapaKTePUCTHUKA, OOIINE 3aMEYaHNsI.

35. BpeMeHnHbIe psiibl. OCHOBHBIE 3JIEMEHTHI U CTPYKTYypa BPEMEHHOTO pAJia.

36. ABTOKOppEISIMS YPOBHENH BPEMEHHOI'O Psi/ia U BBISIBIIEHUE €TI0 CTPYKTYPBHI.

37. MonenupoBaHU€e TEHICHIIMM BPEMEHHOTO PAJIa.

38. MoaenupoBaHue CE30HHBIX U ITUKITNICCKUX KOICOaHUH.

39. Knaccuueckas nuHelHas MOJEIb MHOKECTBEHHOM pErpecCuH.

40. MHoxecTtBeHHast perpeccusi. DakTopbl, BKIOYAEMbIE BO MHOKECTBEHHYIO PETPECCHUIO.

41. Ouenka napameTpoB JJMHEHHON MHOKeCcTBeHHOU perpeccur MHK.

42. KoapdunueHT neTepMrUHALNT U CKOPPEKTUPOBAHHBIN KOAPPHUIIMEHT JeTEPMHUHAIIUHN B MOJICITH
MHO>KE€CTBEHHOM JIMHEHOM perpeccun. Mx cBolicTBa.

43. [IpoBepka 3HAYMMOCTH YpPaBHEHMS] MHO>KECTBEHHOW JHMHEHHOW perpeccuu. JloBepHUTEIbHbBIC
MHTEPBabI KOA()(PUIIMEHTOB U MPOTHO3UPYEMBIX 3HAUCHUN JTMHEWHON MHOKECTBEHHOM perpeccum.

44. OUKTUBHBIE IEPEMEHHBIE B PEIPECCHOHHOM aHAJIU3E.

45. TloHaTue CUCTEMBbI OJHOBPEMEHHBIX YpaBHEHUH ux Kiaccuduxarws. OOmuUNA BUJ CUCTEMBI
JIMHEWHBIX OJHOBPEMEHHBIX YPABHEHMI.

46. Cucrembl JTMHEWHBIX OJIHOBPEMEHHBIX YPAaBHEHMIl: MOHSATUS SHJIOTCHHBIX, HK30T€HHBIX WU
npegonpeaeneHHbx ypapHenuii. Heso3mosxxknocts npumenennss MHK.

47. CucreMbl TUHEHHBIX OJJHOBPEMEHHBIX YPABHEHUIA: TPOOIEMbI HACHTUDUITUPYEMOCTH.

48. JIByX11aroBbii METOJ, HAMMEHBIIUX KBAJPATOB ISl OLIEHKU MapaMETPOB CUCTEMBbl JIMHEHHBIX
OJIHOBPEMEHHBIX YPaBHEHUM.

49. KocBeHHBI MeTO/J HaUMEHBIIUX KBAJApPAaTOB JJISl OLIEHKH MapaMeTpOB CUCTEMbI JHMHEHHBIX
OJIHOBPEMEHHBIX YPaBHEHUM.

Hikajga oneHUBaHUA

VYpoBeHb 3HAHMI, YMEHHH U HaBBIKOB OOy4aromerocss MHpHU YCTHOM OTBET€ BO BpeMs
MIPOMEKYTOYHOM aTTECTAIMH OTIpenenseTcs: oleHKaMu «OTInaHO» / «Xopotoy/ «Y J0OBIETBOPUTETEHOY/
«HeynosnerBopurenbHo». KpuUTepusiMu OIICHMBAaHUS Ha 3a4yeTe C OLIEHKOHM SIBIISETCS JIEMOHCTpAIHs
OCHOBHBIX TEOPETHYECKUX TIOJOKECHHWH, B paMKaX OCBaMBAaeMOW KOMIICTCHIIMH, YMEHUE NPHUMEHSThH
MOJTyYEeHHBbIE 3HAHMS Ha TPAKTHUKE, OBJIAJIEHUE HABBIKAMU aHAIM3a U CUCTeMAaTH3aluu WHGOpMaluu B
obnacTu (PMHAHCOB.

Jns nuctunianH, GopMoil MPOMEKYTOUHOM aTTEeCTallMd KOTOPBIX SIBJSIETCS 3aueT C OIICHKOMH,
MIPUHSATHI CIIEAYIONIHE COOTBETCTBUS:

- 90-100% - «otauuno» (5);

- 75-89% - «xopormo» (4);

- 60-74% - «ynoBieTBopUTENHHOY (3);

- meHee 60% - «HEYJOBICTBOPUTETHLHOY (2).
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ITpu onleHMBaHUM PE3YJIHTATOB ATTECTALIMM MCIIOIB3YETCs CIEAYIOIIAs NIKala OLEHOK:

Oransl KOMIIETEHIINH, IIPElyCMOTPEHHbIE
o0pa3oBaTeNpHONH MNporpaMmoi, c(GOpPMHUPOBaHbBI HA BBICOKOM
ypoBHe. CB0OOJHOE BIIaJlcHHE MaTEpPUaAJOM, BBISBICHUE
100% - 90% MEXKIIPEAMETHBIX CBS3€H. YBEpPEHHOE BJIAJACHUE IMOHATUHHBIM
(oTnHMYHO) anmnapaTom JUCLUIUINHBI. [IpakTuueckue HaBbIKU
poeCCUOHATILHON JeSATeIbHOCTH C(OPMHUPOBAHBI HA BBICOKOM
ypoBHe. CnocoOHOCTH K CaMOCTOSITEIbHOMY HECTaHAAPTHOMY
pELICHHIO IPAKTUYECKUX 33134

Oransl KOMIIETEHIIUH, IIPEyCMOTPEHHbBIE
o0pa3oBaTeNpHOW MpOrpaMMoin, c(OpMUPOBaHBI J1OCTATOYHO.
JleranpHoe BOCIIPOU3BE/ICHUE y4eOHOTO MaTtepuaia.
[IpakTHyeckre HaBBIKU MPO(ECCHOHAIBHONW JEATEIbHOCTH B
3HAYUTEIBHON Mepe chOopMHUpOBaHBL. [IPUCYTCTBYIOT HaBBIKH
CaMOCTOSITEJILHOIO PELICHUs IPAKTUYECKUX 3a7ay C OT/IEIbHBIMU
3JIEMEHTaMU TBOPYECTBA.

Oransl KOMIIETEHIINY, PelyCMOTPEHHbBIE
o0Opa3oBaTebHOI IIPOrpaMMOoii, c(OpMHPOBAHEI Ha
MUHUMaJIbHOM YpoBHe. Hainmune MHHHMMaNbHO JOITyCTUMOTO
YPOBHS B YCBOGHMHM Yy4yeOHOro wmarepuaiga, B T.4. B
CaMOCTOSITEJIbHOM pELIEHUH [TPAaKTUYEeCKHX 3a/1a4. [IpakTuueckue
HaBBIKH MTPOGECCHOHATBHON AEATEIBHOCTH CPOPMHUPOBAHBI HE B
TOJIHOM Mepe.

Oransl KOMIIETEHIIUH, IIPEelyCMOTPEHHbIE
o0pa3oBaTenbHON IpOrpamMMmoit, HE c(OpPMHUPOBAHBI.
HenocraTouHblil ypoBE€Hb YCBOEHHUs IOHATHWHOIO ammapara u
HaJlln4yMe (QparMeHTapHbIX 3HAHUM Mo aucuuruinHe. OTCyTCTBHE
MUHUMAaJbHO JIOIYCTUMOTO YPOBHS B CAMOCTOSITEIEHOM PELLIEHUN
pakTU4YecKux 3aj1ad. [IpakTuueckue HaBbIKK MPO(HECCHOHATBHON
JIeSITEJIbHOCTH HEe C(hOPMUPOBAHBI.

@OH/IBI OLIEHOYHBIX CPEACTB NPOMEXKYTOUHOM aTTECTAllMM IO JUCHMIUIMHE IPEICTaBICHBI B
MPUIOXKEHUH 1.

89% - 75%
(xoporo)

74% - 60%
(Y1OBJIETBOPUTENHHO)

MeHee 60%
(Hey1OBJIETBOPUTEIHHO)

6. MeToauueckue MaTepHaJibl 110 OCBOCHUIO TUCIHUIIJINHBI

MeToanyecKkue peKOMeH/IalMM M0 HAMUCAHUIO pedpepaToB
Pedepar sBnsercs MHAMBUIYATbHOM CaMOCTOSTENBHO BBINOJIHEHHOW paboroil crynenTta. Temy
pedepara CTyIeHT BBIOMpAeT U3 TeEpeyHs TeM, pPEKOMEHAYEeMbIX TIpenojaBaTesieM, BEAyIIUM
COOTBETCTBYIOIIYIO JAMCHUIUIMHY. Pedepar NomwkeH comepxkarh CIEAYIOIIUE CTPYKTYpHBIE DJIE€MEHTHI:
Tutynenbii et Copepxxkanne BBenenne OcHoBHasi yacth 3akimtoueHne CHUCOK JIATEPATypbl
[Tpunoxenus (npu Heo6xonumocTtH). TpeboBanus k odpopmiieHuto pedeparos: mpudt — 14, nmons — mo 2
cM, uHTEepBa — 1, 00beM — He MmeHee 10 cTp.

PeKOMeHI[alll/l]/l Mo IMJIAHUPOBAHUIO X1 OPraHUu3aliii BpEMEHH, HCOﬁXOI[l/IMOFO HA U3YyYCHUE
AUCHUIIIMHBbI

CTpyKTypa BpeMeHH, He0OX0AMMOr0 Ha M3YyYeHHe JUCHUILIMHBI
dopMa n3ydeHUs TUCITUTITUHBI Bpewmsi, 3aTpaunBaemoe Ha n3ydeHue
JHMCIUIUIMHEL, %o
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N3yueHue nureparypsl, pEKOMEHIOBAaHHOU B 40
paboueit mporpamme

Pewienue 3a1a4, IpaKTUYECKUX YIIPAKHEHUN 40
N3yuenune TeM, BEIHOCUMBIX Ha 20
CaMOCTOSITEIIbHOE PACCMOTPEHUE

Htoro 100

MeToanuyeckne peKOMEHIAIUM 110 MOAT0TOBKE K MPAKTHYECKOMY (CEMUHAPCKOMY) 3aHSTHIO

OCHOBHOW IIETBI0 TMPAKTHYECKOTO (CEMHHAPCKOTO) 3aHATUS SBISETCS INPOBEpKA TIIyOUHBI
MMOHUMAaHUS CTYJIEHTOM H3y4aeMO#l TeMbl, y4eOHOro mMarepuaia U yMEHHUS HU3JI0KHUTb €ro COACpKaHHE
SICHBIM U YETKUM SI3bIKOM, PA3BUTUE CAMOCTOSITEIbHOTO MBIIIJIEHHS M TBOPYECKOW aKTUBHOCTHU Y CTYJICHTA,
YMEHHS pellaTh MpakThuyeckue 3ajauu. Ha mpakTuyeckux (CEMHHAPCKUX) 3aHATUAX IPEAINONaraeTcs
paccMaTpuBaTh HauOojiee Ba)KHBbIC, CYIIECTBEHHBIC, CIOXHBIE BOIMPOCHI KOTOpBIE, Haubojee TPYIHO
YCBauBAIOTCA CTyAeHTaMU. [Ipu 3TOM rOTOBUTHCS K MPAKTHUYECKOMY (CEMHHApCKOMY) 3aHATHIO BCEra
HYKHO 3apanee. [IoAroToBKa K MpakTHIECKOMY (CEMHHAPCKOMY) 3aHSATHIO BKIIIOYAET B ce0sl Cleayoiee:

- 00s13aTeNIbHOE O3HAKOMJICHHE C BOIPOCAMH JIJIsl YCTHOTO OIpoca,

- U3y4YeHHE KOHCIIEKTOB JIEKIIHUH, COOTBETCTBYIOIIMX pAa3JIEIOB y4eOHHKA, Y4eOHOTO IMOCOOHS,
COJIep>KaHusl PEKOMEHJOBAaHHBIX HOPMATHUBHBIX MTPABOBHIX aKTOB;

- paboTa ¢ OCHOBHBIMH TEPMUHAMH (PEKOMEHIyEeTCSI X BBIYYUTH);

- W3Yy4YeHHE JOIOJHUTEIbHOU JIUTEpaTyphl MO TeME 3aHATUS, AeNlas MpPU ITOM HEoOXOIMMbIe
BBIIHUCKH, KOTOPBIE IOHAI00ATCS TIPU 00CYKIICHHH HA CEMUHApE;

- (¢GopMyIHMpOBaHHE CBOETO MHEHHsS MO KaXJAOMy BOMNPOCY M apryMEHTHPOBAHHOE €ro
000CHOBaHMUE;

- 3allUCh BO3HUKIIKUX BO BPEMS CAMOCTOSITEIBHON paboOThl ¢ yUeOHUKAMHU U Hay4YHOH JUTEpaTyphl
BOIIPOCOB, YTOOBI 3aT€M HA CEMHHAPE MOJIYYUTh HA HUX OTBETHI;

- oOparieHue 3a KOHCYJIbTaluel K MpernoiaBaresio.

PexomMeHaanum no u3y4eHMI0 MeTOAHYECKUX MATEPHAJIOB

Mertoanyeckue Martepuaibl HO AMCLHUIUIMHE MO3BOJSIOT CTYIEHTY ONTHMAJIbHBIM 00pa3zoM
OpPraHM30BaTh MPOLECC HU3YUYEHHUS NAaHHOW AMCLUUIUIMHBL. MeTonnyeckue MaTepuaibl MO AUCHUILINHE
NpU3BaHbl MOMOYb CTYAEHTY MOHATh CHEUM(UKY H3ydaeMoro marepuaia, a B KOHEYHOM HUTOre —
MaKCHMaJbHO TOJHO M Ka4eCTBEHHO €ro OCBOMTb. B mepByro ouepenb CTYyAEHT [OJKEH OCO3HATh
IIPEIHA3HAYEHUE METOAUYECKUX MATEpUaJIOB: CTPYKTYpy, LeIu U 3a1a4u. /st 3Toro oH 3HaKOMUTCS C
npeaMmOyJioil, OrJaBI€HHEM METOAMYECKHX MAaTepUalioB, TOBOpPS HMHAuye, OCYLIECTBIIAET IEPBHUYHOE
3HAKOMCTBO C HHUM. B pasgene, NOCBAIIEHHOM METOAMYECKHM PEKOMEHAALUSAM [0 HW3yYEHUIO
JUCIUIUIMHBL, TPUBOASTCS COBETHI 0 IJIAHUPOBAHUIO M OpraHU3alMd HEOOXOJIUMOTro JUIsl U3Yy4EHHUS
JUCLUIUIMHBl BPEMEHHU, ONHCAHHE IOCJIEOBAaTEIbHOCTU JAEUCTBHM CTyJeHTa («CIEHapHil H3ydeHUs
JUCHUIUIMHBDY ), PEKOMEHJAIMK 1Mo paboTe ¢ JUTepaTypoil, COBETHI MO IMOATOTOBKE K JK3aMEHY U
pa3bsICHEHUS 110 MOBOJY pabOThI ¢ TECTOBOM CHCTEMOM Kypca W HaJl IOMAIlHUMHM 33aJaHusIMU. B nenom
JaHHBbIE METOJUYECKHE PEKOMEHJALUU CIHOCOOHBI OOJETrYuTh HM3yUEHUE CTYACHTaMU IUCIHUIUIMHBL U
IIOMOYb YCIEIIHO CAaTh O3K3aMeH. B paszene, cozaepkamieM y4yeOHO-METOJUYECKUE MaTepUabl
JUCHUIUTMHBL, COJIEpKaHUe MPAKTUYECKUX 3aHATHI M0 TUCIUIUINHE.

PexomeHnganum no caMocTosAITe/IbHOM padoTe CTyIeHTOB
Ha camocTtositenpHyto padoty ctyaeHToB o auciuiumae b1.0.03 «9xonomerpuka (MIpoJBUHYTHII
POBEHB)» BBIHOCATCS CIETYIOITNE TEMBI:

N Tema Bonpocsl, BbiHocumbie Ha CPC Ounan | 3aounas
n/n dpopma dpopma
1 2 3 4 5
1 | Beaenue B Hcropust BOSHUKHOBEHUS U Pa3BUTHS 0]
HKOHOMETPHUUYECKOE sKoHOMeTpuKU. [Ipenmer, nenu u 3anaun 0
MOJICTUPOBAHUE skoHoMeTpuku. UHdopmarmonnas 6a3a

OKOHOMCTPHYICCKUX HCCJICIOBaHHU.
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@DakTOopsl pa3BUTHUSA IKOHOMETPUKU. PoJIb
CTaTUCTUKH B (POPMUPOBAHUU
SKOHOMETPUYECKOTO METO/1a. DTarbl
9KOHOMETPHYECKOIO UCCIICJOBAHHUS.

[Tapnas nuHeHas IIpocTas 1 MHOKECTBEHHAs! PErPECCUsL. P3
perpeccust U KOppessius JIuneliHas v HeMHENHAs perpeccus.
I'paduueckuiit MmeTo1 mapaMeTpHu3auu
YpaBHEHUS JTUHEHHOMN perpeccuu, METO
HauMmeHbInX kBaaparoB (MHK).
IToka3zaTenu kayecTBa [TokazaTenu kayecTBa perpeccuu. P3
perpeccuu OneHka CylecTBEeHHOCTH ITapaMeTpoB
ypaBHEHUS TUHEUHOU PErpecCuu.
HHTtepBainbl Nporuosa no JMHEHHOMY
YPABHEHUIO PErPECCUH.
Henunelinbie Moaenu [TapameTpu3zanus ypaBHEHUN PErpeCCHH, P3
perpeccuu u ux HEJIMHENWHBIX OTHOCUTEIIBHO
JMHeapu3alus HE3aBUCHUMBIX MIEPEMEHHBIX, HO
JIMHEWHBIX 110 TapaMeTpaM ypaBHEHUS.
[Tapamerpusanusi ypaBHEHUN pErpeccuu,
HEJIMHENHBIX OTHOCUTEJIBHO MTapaMeTPOB
ypaBHEHUS. DKOHOMHYECKAs
HHTeprpeTalus kodpdumueHrta
anactuyHocTU. Koppensauus nis
HenuHEeNnHoH perpeccuu. Cpeanss
omnOKa annpoKCUMaIMK.
JInneiinas Moaenn Cnenudukanus moaenu. OToéop P3
MHOXECTBEHHOU perpeccud. | GakTOpOB IMpH MOCTPOCHUU
Perpeccuonnsle moaenu ¢ MHOXECTBEHHOU perpeccuu. OUKTUBHbBIC
MEPEMEHHOM CTPYKTYpPOil MEPEMEHHBIE BO MHOYKECTBEHHOM
(UKTUBHBIC IEPEMEHHBIE) | PETPECCHUHU.
IIpeanoceuikn MeTona CBolicTBa OLIEHOK METO/Ja HAUMEHBIINX 0
HaMMEHbIIINX KBaIPaTOB KBaJpaToB.
(MHK)
Mopnenu nuHenHon JInnenHbIe perpeCCUOHHBIE MOJIEIH C P3
perpeccui ¢ reTePOCKEIaCTUYHBIMU U
TeTEPOCKENACTUYHOCTBIO. ABTOKOPPEIMPOBAHHBIMHU OCTATKaMHU.
ABTOKOppEsIIus ocTaTKOB. | O0O0OIIEHHBIN METOI HAMMEHBIIINX
O060011eHHbII MeTO KBaJ[paTOB.
HAaWMEHBIIINX KBAIPATOB
XapakTepucTuKu ABTOKOppEIISIHS YPOBHEN BPEMEHHOTO P3
BPEMEHHBIX PAJIOB, UX psna. BeisiBneHue CTpyKTyphl
uaeHTU(DUKAITHS. BpEMEHHOT0 psifga. MoaenupoBanue
MonenupoBanue TEHJCHIIMY BPEMEHHOTO Psijia.
OJIHOMEPHBIX BPEMEHHBIX MopenupoBaHue CE30HHBIX U
psnoB. MonenupoBanue LHUKINYECKUX KojeOaHuil.
HECTallMOHAPHBIX MopenupoBaHre TEHAEHIIMNA BPEMEHHOTO
BPEMEHHBIX PSIOB psAla IpU HATUYUHU CTPYKTYPHBIX
W3MEHECHUM.
Cuctembl TUHEHHBIX [TonsTHE O cCUCTEMaX SKOHOMETPUYECKUX P3 T

OJIHOBPEMEHHBIX
YpaBHEHUU

ypaBuenuii. Kiaccudukanus cucrem
SKOHOMETPUYECKUX ypaBHeHU. Cuctema
JINHENHBIX OJJTHOBPEMEHHBIX YPABHEHUN.
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[IpuBenennas ¢popma MOJIEIH.
Nnentudukanus cTpyKTypHOH MOJIEIH.
KocBeHHBIM, 1BYXIIArOBbIM METO
HaMMEHBUINX KBAPATOB.

HeorpemieMbIM 371eMEHTOM y4eOHOTrO IMpoliecca SBISETCS CaMOCTOATENbHasi paboTa CTyIEHTA.
[Tpu camocTosATeNbHOM paboTe TOCTUTAETCS] KOHKPETHOE YCBOCHHE yUeOHOTO Marepuaia, pa3BUBAIOTCS
TEOPETUYECKHE CIIOCOOHOCTH, CTOJIb Ba)KHBIE AJII COBPEMEHHOM IMOATOTOBKH clienuanucToB. Dopmbl
CaMOCTOSITENTLHOW pabOTHI CTYJIEHTOB IO JUCIUIUIMHE: HAMMMCAHWE KOHCIEKTOB, MOJIrOTOBKA OTBETOB K
BOIIpOCaM, pellleHre 3aa4, UcclieJloBaTeabckas padoTa.

3amanust A CaMOCTOSITENIbHON pa0OThl BKIIFOYAIOT B Ce0Sl KOMIUIEKC aHATMTHYECKUX 3aJaHUN
BBINIOJTHEHUE, KOTOPBIX, MPEANOJaraeT TIIATEIbHOE H3YYCHHE HAay4YHOH U y4eOHOW JUTepaTyphl,
MEePHOINYCCKUX U3JJaHUH, a TAK)KE 3aKOHOIATEIbHBIX M HOPMATUBHBIX IOKYMEHTOB, IPe/IaracMbIX B 11.6
«YdeOHas TuTeparypa u pecypchl HHPOPMaIIMOHHO-TEIICKOMMYHHKAIMOHHOH ceT "MHTepHeT", yueOHO-
METOAMYECKOE 00ECIIEYCHHE CAMOCTOSTEIbHON Pa0OThI 00YUYAIOIIUXCS IO TUCITUIUTHHEY.

Pexomennauuu no padore ¢ aurepaTypoit

[Tpu u3y4eHnn TUCHUILUIMHBI 0c000€ BHUMAaHUE CIeAyeT 00paTUTh Ha JUTEepaTypHble HCTOUHUKH,
YKa3aHHBIE B CIIMCKE OCHOBHON M JOIOJIHUTEIBHOW JIMTEpaTypbl. B HUX H3IIararoTcsi HEOOXOIUMBIC
TEOPETUUYECKUE CBEIACHHMS, Ha MpPUMEpax pPacCMATPUBAIOTCA OCHOBHBIE AKOHOMETPUYECKHE METOIBI,
MIPUBEICHBI HEOOXOIMMBIC TEOPETUICCKUE CBEICHUS U (POPMYJIBI JUIsl pacdeTa THITOBBIX 3a/1ad.

W3yyast marepuan mo y4eOHUKY, CleQyeT MEpPEeXOJUTh K CIEAYIOUIEMY BOMPOCY TOJIBKO IOCIEe
nmoHMMaHus mnpenpyaymiero. Ocoboe BHHUMaHME clieayeT oOpamaTh Ha Ha3HAYEeHUE OCHOBHBIX
MaTeMaTHYeCKUX MeTon0B. HeoOxomumo moapoOHO pa3duparh MpUMEpPHI, KOTOpbIE MOSCHSIOT
TEOPETUYECKUI MaTepHall, U YMETh CTPOMTHh AHAJIOTMYHBIE TIPUMEPBI CaMOCTOSATENbHO. [Ipu n3yueHun
MaTepuaga mo y4eOHHMKY MOJIe3HO BECTH KOHCHEeKT. Ha moysx KOHCIeKTa cielyeT OTMedYaTh BOIPOCHI,
BBIJICJICHHBIEC JIJIS TTOJYy4YE€HUSI KOHCYJIbTAllMU MPEIOJaBaTEs.

PexkomeHaanmu o nMoAroToBKe K 3K3aMeHy

[Ipy moarotoBke K 3ayery, 3K3aMEHY BHUMATEIbHO HU3YYHTE PEKOMEHJOBAHHYIO JIUTEPATYPY,
y4eOHBIH MaTepHal IO KOHCIEKTY, PAacCMOTPUTE MPHUMEPHI, BBIIOJHUTE YIPAKHEHUS U 3a/laHus;
CaMOCTOATENILHO TPOBEIUTE O0pabOTKY JaHHBIX, MPUMEHHUB K HUM TMOAXOMISIINN SKOHOMETPUYECKUN
METO/I, IPOUHTEPIIPETUPYUTE PE3YIIBTATHI.

7. Y4eOHas quTepaTypa u pecypcbl HH(POPMALMOHHO-TEJIEKOMMYHUKAIIMOHHOM ceTH UHTepHeT

7.1. OcHoBHas JUTEpaTypa

1. EnuceeBa U. 1. DxonomeTpuka : yueOHuk juis By3os / U. W. Enuceesa [u 1p.] ; moa penakuueit
N. 1. EnuceeBoii. — Mocksa : M3nmatenbctBo Opaiit, 2023. — 449 c. — (Bricmee oOpa3oBanwme). —
ISBN 978-5-534-00313-0. — Pexwum nocryna: https://urait.ru/bcode/510472

2. Mappac, A. H. DxoHoMeTpuKa : y4eOHHK M MPaKTUKyM i By30B / A. H. Mapnac. — 2-e u3g.,
ucnp. u gom. — Mocksa : M3garensctBo HOpaiit, 2024. — 180 c. — (Bricmiee oopazoBanue). — ISBN
978-5-9916-8164-3. — Tekcr : anekrponHbIi // ObOpa3oBarensHas iardgopma KOpaiit [caiit]. — URL:
https://urait.ru/bcode/537389

3. Kpemep, H. III. DxoHoMeTpuKa : yueOHUK U IPAKTUKYM JJI akaJieMudeckoro OakanaBpuara / H.
1. Kpemep, b. A. Ilytko ; mox pen. H. L. Kpemepa. — 4-e u3a., ucnp. u gon. — M. : UznarenscTBo
IOpaiit, 2022. — 308 ¢. — (Bricmee oopazoBanue). — ISBN 978-5-534-08710-9. — Pexxum nmoctyma :
https://urait.ru/viewer/ekonometrika-488678#page/2
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7.2. JlonmoyIHUTENbHAS TUTEpaTypa

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

2. I'aymoukuH, B. T. DxoHOMETpHKa : YUeOHUK U MTPaKTUKYM Jutst By30B / B. T. Naoukun. — M. :
WznarensctBo FOpaiit, 2022. — 293 ¢. — (Boicmee obpazoBanue). — ISBN 978-5-534-14974-6. —
Pexxum moctyna https://urait.ru/viewer/ekonometrika-490094#page/2

7.2. HopMaTHUBHBbIE MPABOBbIE JOKYMEHTHI M HHAS MPpaBoBasi HHGopManus

7.3. UuTepHeT-pecypchbl

1. ®enpepanpHbIi 00pa30BaTENbHBIA MOpTAT «DKOHOMHKA, COLMOJIOTHS, MEHEIKMEHT)
http://ecsocman.hse.ru

2. DKOHOMHKa M MaTemMatuieckue merosl. http://cemi.rssi.ru/emm/

3. http://lwww.economicsnetwork.ac.uk/links/data_free_ (ma »sTom caiite umeercs O6oJbIIOE
KOJIMYECTBO CCBHUIOK Ha Pa3JIMYHBIE CAWTHI, COAEPIKAIINE B CBOOOAHOM JOCTYIE JaHHBIE SKOHOMUYECKOM
CTaTUCTHUKH )

4. http://www.census.gov/ipc/www/idb (mexxaynapoanas 6a3a qaHHbIX Bropo nepenucu HaceIeHHsI
CIIA / U.S. Census Bureau -International Data Base (IDB)).

5. http://lwww.econ.kuleuven.be/gme/data.htm (craTucTuyeckue maHHBIC, WCIOJL30BAaHHBIC B
kuaure: Bepouk M. (2008). [TyreBoautens mo coBpeMeHHOi skoHoMeTpuke. M., Hayunas kaura)

6. http://economist.mrsu.ru/info/kaf statistic/poleznie_ssilki.html (rmoyie3ubIe CCBUIKM HA CAlTHI, HA
KOTOPBIX MPUKJIATHON SKOHOMUCT MOYKET HAWTH JAHHBIC [T HCCIICIOBAHMIA).

7. http://www.feweb.vu.nl/econometriclinks/slinks/ (1a atom caiite nmeercst 60IBIIOE KOJIUIESCTBO
CCBUIOK Ha pa3MYHble WHTEPHET-PECYPChHI, TOCBSAILIECHHBIE H3YUYEHHIO, pa3pabOTKe U MPUMEHEHUIO
KOHOMETPHUUECKHX METOJIOB).

8. MaTepuajibHO-TeXHHYecKasi 6a3a, HH(POPMALHOHHBIE TEXHOJIOTHH, IPOrPaAMMHOe o0ecreyeHne
1 HH(OpMALIMOHHBIE CTIPABOYHbIE CHCTEMBbI

MarepuanbHO-TEXHUYECKOe 00ecTieueHre JUCIUIUIMHBI BKITFOUAET B CEOS:
» JleKunOHHBIE ayTUTOPUH, 000PYIOBaHHBIC BHICONPOCKIIMOHHBIM 000pYI0BaHHEM IS TIPE3CHTAIHH,
CpeACTBaMU 3ByKOBOCIIPOHM3BEICHUS, SKPAHOM;
» [Tlomemenus s MPOBEACHUS CEMHHAPCKUX M MPAKTHUSCKHX 3aHATHH, 00OpYJOBaHHBIC YYEeOHOM
MeOenblo.
» JluciunimHa TOAJepKaHa COOTBETCTBYIOIIMMH JIMIIEH3UOHHBIMH TPOTPAMMHBIMU TPOTYKTAMH:
Microsoft Windows 7 Prof, Microsoft Office 2010, Kaspersky 8.2, CIIC I'apant, CI1C KoncynbTaHT.
ITporpammMHBbIe cpefcTBa oOecrieueHHs yueOHOTo MpoLecca BKIOYAIOT:
» Ilporpammbl mnpeseHtanonHoi rpapuku (MS PowerPoint — g MOArOTOBKM ClAWIOB U
MPE3EHTALNN );
» Texkcrobie pegaktopsl (MS WORD), MS ECXEL — anst Tabmiuil, quarpamm.

By3 oOecnieunBaer kaxxaoro oOydaromerocss pabouuM MECTOM B KOMIIBIOTEPHOM Kilacce B
COOTBETCTBHH C 00HEMOM M3Y4aeMBIX TUCIHILINH, 00ECIIEYMBACT BHIXO B C€Th MIHTEpHET.

[Tomemenuss uis  CcaMOCTOSITEIbHOM  pabOThl  OOyYaroIIMXCS  BKIIOYAIOT  CIEAYIOLIYIO
OCHAIIIEHHOCTh: CTOJIBI AyJTUTOPHBIE, CTYNbS, HOCKH ayAMTOPHBIC, KOMITBIOTEPHI C TOIKIIOUEHHEM K
JIOKAJIbHOM CETH MHCTUTYTa (BKJIIOYasl MPaBOBbIE ccTeMbl) U IHTEpHeT.

Jns u3ydeHuss y4eOHOH IUCHUIUIMHBI HCIIONB3YIOTCS aBTOMATH3MPOBAaHHAS OHOIMOTEUHAs
MH(OPMAIMOHHAsL CHCTEMa U AJIEKTPOHHBbIE OMOIMOTEUHbIE CHUCTEMBL: «YHHUBEpPCUTETCKass OMOIMOTEeKa
ONLINE», «32nextporHo-0nbmmoreuHas cuctema m3narenbcTBa JIAHbY, «OnexkrpoHHO-OnbaroTeyHas
cucrema wuznarenscTBa «lOpaift», «OnekrpoHHO-OMOMMoTeuHass cuctema IPRbooksy, «Hayunas
anexkTpoHHas Oubnnoreka eLIBRARY» u ap.

ObecneunBaeTcsi BO3MOXKHOCTH OECHPENSTCTBEHHOTO JIOCTyNa OOydYarolMXCsi WHBAJIUAOB B
ayJUTOpUH, TyaJeTHbIe U JIpyrHe MOMELIEHHs, a TaKKe WX NpeObIBaHMS B YyKa3aHHBIX MOMEIIEHUSX
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(Hanmu4Me MaHIycOB, MOpPYYHEH, PACHIMPEHHBIX IBEPHBIX MPOEMOB, JU(PTOB, MPU OTCYTCTBUHU JU(TOB
ayJIUTOPUS paCIoyiaraeTcs Ha MepBOM dTaKe, HATUYHE CIEIMATLHBIX KPecel U JPYTUX MPUCTIOCOOICHUT ).

Y4eOHble ayIuTOPUM JUIsI BCEX BUAOB KOHTAKTHOM M CaMOCTOSITENIbHOM paboThl, Hay4Has
OuOMMOTEKa U MHbIE IOMEIIEHUS /Uil OOyYeHHUs] OCHAIICHBI CIICIHATbHBIM 000PYIOBaHHEM M yUYEeOHBIMH
MECTaMU C TEXHUYECKUMHU CPEICTBAMHU OO0ydeHHUs JIJIsl O0YHaroIIMXCsl C OTPaHUYCHHBIMU BO3MOXHOCTSMU
37I0POBbS M 00YYAIOIIMXCS HHBAIUAOB C Pa3HBIMHU BHJIAMH OTPAaHUYCHUHN 310POBBSI:

- C HAPYIICHUSAMHU 3PEHUSI:

[Tpuntep bpaiins braille embosser everest-dv4

DIIeKTPOHHBIN pyuHO# BUsieoyBeneuntesb CAHDJ]

- C HAPYUICHUSIMH CITyXa:

cpencTBa OecripoBoiHOI nepenaun 3Byka (FM-cucremsr);

AKyCTHYECKHI YCHIIUTENh U KOJIOHKHU;

tadIodIenieepsl, paTuoKIACCHI.

- C HAPYLICHUSIMHU ONOPHO-/IBUTATEILHOTO arIapara:

NEepeBUKHBIC, PEryJIUpyeMble JPrOHOMHMYECKHE MapThl C MCTOYHUKOM MUTAHUS  JUIS
WHIVUBUAYATBHBIX TEXHHYECKHUX CPE/ICTB;

KOMITbIOTEpPHAs TEXHHUKA CO CHEIHAIbHBIM MPOTPAMMHBIM 00€CIICUeHUEM;

aIBTEPHATUBHBIC YCTPONCTBA BBOJA HH(POPMALIHN;

JIPYTUX TEXHUYECKHUX CPEACTB MpHeMa-nepenadn yueOHoi nuopmanuu B TOCTYIHBIX Gopmax s
CTYICHTOB C HAPYUICHUSMHU OMTOPHO-ABUTaTEIHHOTO anmapara.

Hoctyn x uHpopMannoHHBIM U OubIuorpaduueckum pecypcam B ceTu VHTEpHET Uil KaxkI0To
00y4aromerocss MHBAJIN/Ia WM 00yYaroIerocsi ¢ OrpaHMYeHHBIME BO3MOKHOCTSIMU 3/I0POBbs 00ecTieyeH
MIPEIOCTaBICHUEM €My HE MEHEe YeM OJHOT0 y4eOHOro, METOAMYECKOT0 MeYaTHOTO U/WIIH 3JEKTPOHHOTO
W3JIaHUS 0 aJaNnTallMOHHOW IMCUUIUIMHE (BKIIOYAsl SJIEKTPOHHBIE 0a3bl MEPUOAMYECKUX W3JAHHMN), B
dbopmax, aAanTHPOBAHHBIX K OTPAaHUYEHUSM UX 30POBBS U BOCIIPUATHUS HHPOPMALIIH:

Jist oOydaronuxcst ¢ HapyImeHUSIMA 3PSHUS:
B Me4aTHON (hopMe YBETUUECHHBIM HIPUPTOM;

¢ B JopMe IEKTPOHHOTO JJOKYMEHTA;

B opme ayauodaiina;
e B nieyaTHoi (opme mpudTom bpaitns.

Jnst oOygaronmxcsi ¢ HapyIIeHUSIMH CITyXa:
B IleyaTHOM (hopme;

¢ B JopMe PIEKTPOHHOTO JJOKYMEHTA;

B (hopMme ayauodaiina.

Jns oOyuaromuxcsi ¢ HapyIeHUsIMU OTIOPHO-/IBUTaTeNIbHOTO anmnapara:
B IleyaTHOM (opme;

¢ B JopMe PIEKTPOHHOTO JJOKYMEHTA;

B (hopme ayaunodaiina.

CozxepxkaHue amanTallMOHHOW JUCIMIUIMHBI Pa3MENIeHO Ha caiite nH(pOpMAITMOHHO-
koMMyHUKaImonHoit cetu Mutepuer: Cepuika: http://vlgr.ranepa.ru/sveden/education/ ...

WHdopmanmoHHble cpeicTBa  0OydeHUs, aJIanTHPOBAHHBIE K OTPAHUYCHUSM  3JI0POBbBS
00yYaromxcsi:

OJICKTPOHHBIC y‘le6HI/IKI/I, y‘le6HBIe (i)I/IJ'IBMI)I 10 TEMATUKE JUCHUIIIUHBI, ITPE3CHTAIUN, HHTCPAKTUBHLIC
ydeOHble M HarIsgHble MOCOOUS, TEXHUYECKHE CPEICTBA NPEABbABICHUS HMHPOpPMALUHU (MyJIbTUMEIUHHBIN
KOMIUIEKC) ¥ KOHTPOJISI 3HAHUH (TECTOBBIE CHCTEMBI).

9BbC «Aiibyke», UnpopmanimonHo-nipaBoBblie 0a3bl gaHHbIX («KoncynbranT [lmocy, «["apanT»).

MynbTUMEAUNHBINA KOMIUIEKC B JIEKIIMOHHOMN ayAUTOPUH.
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Ipuiao:xkenne 1.
(Denepaﬂbnoe rocyrapCcrBeHHO€ 610[[)R€TH06 oﬁpasoBaTenbﬂoe
yupexaeHue BbIcIero o0pa3oBanusi
«POCCHMCKASI AKATEMUSI HAPOJHOTI'O XO3SIICTBA M
IT'OCYJAPCTBEHHOM CJIYKBbI ITPH IIPE3UJIEHTE POCCUIICKOMN ®EJIEPAIIAN»

Bonrorpanckuii uactutyT ynpasieHus — pumran PAHXul'C
DKOHOMHYECKHUH (aKyJIbTET
Kadenpa nandpopmanimoHHBIX CHCTEM U MAaTEMAaTUYECKOTO MOJIEIMPOBAHUS
YTBEPXJEHA
Y4EHBIM COBETOM
Bonarorpaackoro HHCTUTYTa yIpaBiIeHHUS —

¢bunnana PAHXul'C
[TpoTtokom Ne2 ot 21.09.2023 r.

INPOI'PAMMA MAT'NCTPATYPBI

Yder, aHau3, ayaguT

(naumenosanue obpazo8amenbHO NPOSPAMMbL)

®OH/IbI OLIEHOYHBIX CPEJICTB IPOMEXKYTOUHOM ATTECTALIUU 1O
JAUCIHHUIIJIMHE

b1.0.03 «JxoHOMeTpHKA (MPOABUHYTHIH YPOBEHbD)»

(K00 u HaumeHoBaHUe OUCYUNTUHDBL)

38.04.01 DxonoMuka

(KOO, HaUMEeHOBaHUe HANPABIEHUs NOO20MOBKU /CheYUdIbHOCMU)

3aounas

(chopma (popmul) 0Oyuenus)
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I'on nabopa — 2024 t.
Bonrorpan, 2023 r.

DoH/IbI OLIEHOYHBIX CPEJACTB MPOMEKYTOYHOM aTTeCTAIMH MO JUCHUIIHHE K DKOHOMETPHKA»

HToroBmlii TeCT N0 JUCHHUIINHE «DKOHOMETPHKA»

1. Hcnonp3oBaHWE€ B SKOHOMETPUYECKOM MOJAEITUPOBAHWU MApPHOHW pPErpeccud BMECTO
MHO>KECTBEHHOM SIBJIIETCS OLIUOKOIA:

1) BeIOOpKHU 2) n3mMepeHus 3) nuHeapu3auuu 4) cneunukanuu

2. Ilpu mocTpoeHMM MOJAENU MHOXXECTBEHHOH PErpeccMM METOJOM IIOLIArOBOTO BKIFOYEHHUS
[IEPEMEHHBIX Ha [IEPBOM 3TAIE€ pacCMAaTPUBAETCS MOJENb C:

1) onHOM OOBSCHSIONIEH MEPEMEHHOW, KOTOpas MMEET C 3aBHCHMOW IMEePEMEHHON HaMOOJIbIITHI
KO3 PHUIHUEHT KOPPEIAIUT

2) HECKOJBKHUMH OOBSCHSIOIIMMHU IEPEMEHHBIMU, KOTOPHIE MMEIOT C 3aBHUCHUMON MEepEeMEHHOU
K03 (HULIMEHTHI KOPPEISALHH 110 MOYJt0 Oombiie 0,5

3) ogHOW OOBACHSIONIECH MEepEeMEHHOM, KOTOpas UMEET C 3aBUCUMON NEepeMEeHHOW HAaUMEHBIIUN
KO3 PHUIHUEHT KOPPEIALUT

4) NOJTHBIM TTepeYHEM OOBSICHSIOMINX MTEPEMEHHBIX

3. OUKTUBHBIE IEPEMEHHBIE 3AMEHSIIOT ...

1) mporuo3upyemble 3HaUCHUS 2) Cy4aiiHble OIIUOKU

3) KOJIMYECTBEHHbIE IaHHbIE 4) KaUeCTBEHHBIE IEPEMEHHbIE

4. B TMHEWHOM ypaBHCHUU MapHOU perpeccuu Y = a + bX + € mepeMeHHbIMU HE SBIISIOTCS:

1y, x 2)a, b 3) b, x 4) a, b, x

e
5= Zl ()’z - ¥ )2
i=

5. Tlycts Vi _ (akTHYECKHE 3HAYECHUS, Vi _ pacueTHBIE 3HAYEHHS,

, TOTJa
crcTeMa HOPMAJIbHBIX YPaBHEHUH MOTy4aeTCsl U3 YCIOBHSL:
1) paBeHCTBa 3HaYeHUs QYHKIMU S HYIIIO 2)MUHUMM3AINN GYHKIHU S
3) paBeHCTBA 3HAYCHUS (PYHKITUH S STHHULIC 4) wmakcumuzanuu  QyHKIEH  S6.  Ecim

MPEINOCHIIKM METO/1a HANMEHBIIINX KBaIPaTOB HAPYIICHBI, TO:

1) oueHkH mapaMeTpoB MOTYT He o0iajaTth cBOHCTBaMHU 3(P(PEKTUBHOCTH, COCTOSTEIBHOCTH H
HECMEIIEHHOCTH

2) k03 UIIMEHT perpeccuu sIBISIETCS HECYIIECTBEHHBIM

3) koD PUIUEHT KOPPETAIUU SABJISETCS] HECYIIIECTBEHHBIM

4)rnonyyeHHOE YpaBHEHUE CTaTUCTUYECKH He3HaunuMmo7. [Ipu mpuMeHeHUH MeToJa HaMMEHBIINX
KBaJpaToB CBOMcTBaMU 3(p(PEKTUBHOCTH, COCTOSTENLHOCTH U HECMEIIIEHHOCTH 00JIaal0T OLIEHKU:

1) ciy4aiiHOM BEIUYUHBI 2) mapameTposB
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3) 3aBUCUMOI TIEpEeMEHHOU 4) wHesaBucumon mnepemeHHo8. OO6o6mennpii MHK
MpPUMEHSETCA B ClTydae:

1) HamM4Us B OCTaTKax reTepOCKeTaCTUYHOCTH WM AaBTOKOPPEIISALIUU

2) Hanuuus B MOJIeNH (PUKTUBHBIX MEPEMEHHBIX

3) HAJIMYKUS B MOJIENINU MYJIbTUKOJUIMHEAPHOCTH

4) HanmM4us B MOJICM He3HAYUMBbIX orieHOKY. [To ypaBHenuto perpeccun Y = f(X) + € paccuntano
3Ha4YeHue K03 (HUImeHTa KoOppessiiuy, KOTOPOE XapaKTepU3yeT TECHOTY CBSI3U MEXKTY:

Dyue 2)yux 3) y u f(x) 4)Xueg

10. Ompenenenue AMCIEPCUU HA OJHY CTEMEHb CBOOOABI MPUBOAUT OOIIYIO, OOBSICHEHHYIO H
OCTaTOYHYIO IUCIICPCHUH K:

1) onHO# pa3MepHOCTH 2) cpaBHUMOMY BUIY

3) 6e3pa3zmepHOMY BUIY 4) rtabmuuHomy Buayll. Eciu koaddunumeHt perpeccuun
SBIISICTCS HECYIIECTBEHHBIM, TO €r0 3HaUeHHE MPUPABHUBACTCS K:

1) k TaOMIMIHOMY 3HAYCHHUIO U COOTBETCTBYIOIIHI (haKTOP HE BKIIFOUACTCS B MOJICITb

2) HYJIIO U COOTBETCTBYIOIINHN (haKTOp HE BKIIOYACTCS B MOJIEIH

3) K eIuHMIIE U HE BIMSET Ha pe3ysbTar

4) K HyJII0 U COOTBETCTBYIOLIUI (hakTOp BKIIOUaeTcss B Mojenbl2. Vcnonb3oBaHue mnoiavHoOMa
BTOPOTO TOPSIIKA B KAUECTBE PErPECCHOHHON 3aBUCUMOCTH JIJIsl OTHO(AKTOPHOM MOJIENTN 0OYCIIOBIICHO ...

1) oTCyTCTBHEM TEHIEHIIH

2) N3MEHEHUEM HaIPaBICHUsI CBA3H PE3YIbTUPYIOLIETO U (PaKTOPHOTO MPU3HAKOB

3)HEOTHOPOAHOCTHIO BEIOOPKH

4) HamuuueM ciy4yallHbIX KosieGaHuiil3. JIluHeapuzanusi SKCHOHEHLMAIbHOW 3aBUCHUMOCTH
OCHOBaHa Ha:

1) uaTerpupoBaHuy (GYHKIHH 10 apameTpam

2) nudpdepenurpoBaHuy GyHKINHU IO TapaMeTpam

3) paznoxxeHuu QyHKLIUU B Pl

4) norapupmMHpOBaHHU U 3aMeHe NpeoOpa3oBaHHOW nepeMeHHoM 14. KoMrnoHeHTa BpeMEHHOIo
psaa, OTpakarolas MOBTOPSAEMOCTb JKOHOMHUYECKHMX IIPOLECCOB B TEYEHHE HE OUYEHb JUIMTEIBHOTO
nepuoa (roja, KBaprajia, MecsIia u T.1I.), Ha3bIBaeTcs: 1) CiiydaitHOM KOMIIOHEHTON

2) TpeH1I0M

3) UMKJIMYECKOW KOMIIOHEHTOM 4) ce3oHHON KkommoHeHToW15. OO6nacthb
3HAYeHUH aBTOKOPPENSIMOHHON (PYHKIMHU MPEICTABIISAET COO00I MPOMEKYTOK:

1) [-1,0] 2) [-1,1] 3)(-1,1) 4) [0,1]16. JleBas  4yacTh
CHCTEMBbI B3aMO3aBUCHUMBIX YPaBHEHUH MPECTaBI€HA BEKTOPOM:

1) 3aBUCUMBIX HC3aBUCUMBIX NIECPEMCHHBIX 2) 3aBUCHUMBIX IICPEMCHHBIX
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3) HE3aBUCHUMBIX ITEPEMEHHBIX 4) 3aBUCHUMBIX TIEPEMEHHBIX M CIy4alHbIX BenmwuuH17. Jlms

OlICHKH KO3(D(PHUIIMEHTOB CTPYKTYypHOW (OpPMBI MOJEIM HE MNPUMEHSIOT _ METOJ HAaMMEHBIIUX

KBa/IpaToB 1) KOCBEHHBIN 2) Tpex1aroBbli 3) OOBIYHBIHA 4)

nByxuiaroBelii18. Eciin BeIOOpKa OTpa’kaeT OCHOBHBIE XapaKTEPUCTUKU T€HEPaIbHOM COBOKYIHOCTH, TO

OHa Ha3bIBaCTCA:

1)
2)
3)
4)

CTaTUCTUYCCKOU
SMIIUPUYECKON
pernpe3eHTaTUBHOM

reHepaabHOU

19. Ouenka O* mapamerpa ©, yIOBISTBOPSIOLNIAs HAYaIbHOMY ycloBUI0 M(O*)=0, sBisercs:

1)
2)
3)
4)

s exTuBHOU
HeCMEIICHHON
COCTOSITEILHOU

aJeKBaTHOU

20. IIpu npoBepke CTaTUCTUYECKOM FMIOTE3bl OLIMOKA IEPBOTO POJA ITO:

1)
2)
3)
4)

[IpuHsATHE B NEHCTBUTEIBHOCTH HEBEPHON HYJIEBOM I'MIIOTE3BI;
OTBeprkeHue B IEHCTBUTEIBHOCTH IIPABUIILHON HYJIEBOM TUIIOTE3BL;
[IpunsaTHE B NEHCTBUTEIBHOCTH IPABUIIBHON HYJIEBOW TMIIOTESBI;

OTBeprkeHue B IEUCTBUTEIBHOCTH HENPABUILHON HYJIEBOM TMIIOTE3bI;

21. 3amaueit KOPPEMAIMOHHOTO aHATTN3a SBJISETCS:

1)
2)
3)
4)

MIOCTPOCHUE YPABHEHUS CBS3H MEXKIY IEPEMEHHBIMH;
MIPOTHO3UpPOBaHME OyAYIINX 3HAYCHUN Pe3yIbTaTUBHOTO (QaKTOpa;
OLIEHKA TECHOTHI CBA3M MEX]Y (hakTopamu;

OIIEHKA CIIy4YallHOW KOMITOHEHTBI.

22. [Ipumepamu ypaBHEHUHN Perpeccuu, HETMHEHHBIX OTHOCUTEIBHO OOBSICHSIONINX TIEPEMEHHBIX,

HO JIMHEHHBIX II0 OLICHUBAEMBIM nmapamMeTpam, SABJIAIOTCA:

1)
2)
3)
4)

y = ab’e, y = ax’¢
y=a+b/x+ey=a+bx+cx’+e
y=a+bx+cx?+g y=abe

y=axPs,y=a+b/x+e

23. Ilpu npsiMoii CBSA3M € yBeJIMYEHHEM (DAKTOPHOTO MPU3HAKA PE3yJIbTaTUBHBIA MPU3HAK:

1)
2)
3)
4)

YMeHbI1aeTcs
Ocraercs 0e3 U3MEHEHUS
VYBeauuuBaeTcs

Konebnercs
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24. I1pu oOpaTHOM CBsI3M ¢ yBEIMYCHHEM (PaKTOPHOTO MPHU3HAKA Pe3yIbTaTUBHBIN PU3HAK:

1)
2)
3)
4)

YMeHnbIaeTcs
Ocraercd 0€3 U3MEHEHUT
VBenuuusBaercs

Koneobnercs

25. Ilyctb ko3 umment nerepmunanuu pasex 0,982. Toraa ypaBHEHHEM perpeccur 00bICHAETCS

1)
2)
3)
4)

JUCIIEPCUU PE3YJIbTATUBHOIO PU3HAKA:

0,018%
1,8%
98,2%
0,982%

26. CDaKTopBI, OIMUCBIBAOIINE TPCHAOBYHO KOMIIOHCHTY BPEMCHHOI'O PAZd, XapaKTCPU3YIOTCA:

1)
2)

HepI/IOI[I/IquKI/IM BO3JIcHICTBHEM Ha BCJIIMYNHY 9KOHOMHWYCCKOI'O ITOKa3aTeCJIA

Bo3MoXHOCTBIO pacucTa 3HAYCHUA KOMIIOHCHTBI C ITIOMOIIBIO aHAJTUTHYCCKOM q)YHKIII/II/I oT

BPCMCHHU; JOJITOBPEMCHHBIM BO3I[€I\/JICTBI/IGM Ha PKOHOMHUYECKHM IT0Ka3aTeIb

3)
4)

HGI[OJ'IFOBpeMeHHBIM BO3JICHICTBHEM HAa DKOHOMMYECKHUM MMOKa3aTelb

CHy‘laﬁHHM BO3JIcHiCTBHEM Ha YPOBCHBb BPEMCHHOI'O psiaa

27. TloctpoeHne (GYHKINHU, XapaKTEpU3YIOMIEH 3aBHCHMOCTh YPOBHEH psila OT BPEMEHH, WU

TpeH/ia — 3TO:

1)
2)
3)
4)

Merto CKOJIb3411IeN CpeaHen
AHanMTUYECKOE BhIPAaBHUBAHUE
Meroa yKpyIlHEHUsI HHTEPBAJIOB

Pacuer nnnekca ce30HHOCTH

28. T'mnore3a O MyJIbTUIUIMKAaTUBHONW CTPYKTYpPHOH cXeme B3auMoJeicTBus (HakTopos,

(bopMHPYIOIUX YPOBHU BPEMEHHOI'O PsiJia, 03HAYACT:

1)
2)
3)
4)

Ce30HHasi KOMIIOHEHTA = YPOBEHb BPEMEHHOTO psiia X TPEH]I X Cily4aiiHas KOMIIOHEHTa
CayyaiiHasi KOMIIOHEHTa = TPEH]] X CE30HHbIN (PAKTOp X YPOBEHb BPEMEHHOT'O psija
VpoBeHb BpEMEHHOT0 psifia = TPEHJ X CE30HHBIN (akTop X ciaydaiiHas KOMIOHEHTa

TpCHIl = YPOBCHb BPEMCHHOTO psda X CE30HHBIMN (I)aKTOp X cnyqaﬁHaﬁ KOMIIOHCHTA

29.K OLICHKaM FCHepaHBHOﬁ COBOKYITHOCTHU NPCABABIIAOTCA CICAYIOIINC TpCGOBaHI/IHZ

1)
2)
3)
4)

OrneHka JoKHA OBITh COCTOSATENBHOM, SproAnYHON U 3 (EKTUBHOM;
OneHka A0KHA OBITH COCTOSITENTBHOM, CTAIMIOHAPHON U 3PTOANYHOM
OneHka A0KHA OBITH COCTOSITENBHOM, 3 (HEKTUBHON U HECMELIEHHOM;

OneHka JoKHA OBITh HECMEIIEHHOM, CTallMOHAPHOM U AP PEKTUBHOM.

30. Fpa(l)I/IKOM AUCKPECTHOT'O BApUAIUOHHOI'O psAaa paCIpCACICHUS SABIISICTCA:
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1) I'mcrorpamma

2) Kpyrosas quarpamma
3) CronbukoBas tuarpamma
4) [Momuron

31. ToyeuHast olleHKa HEW3BECTHOIO INapaMeTpa reHepaibHOW coBoKynmHocTH ®=12. Torma ero

HHTCpBAJIbHAsA OLCHKA MOXKET UMCTh BU/:

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

4) (11,4;12,2)
32. Kakoii kputepuil IpUMEeHsETCs IPU IPOBEPKE TUIIOTE3bI O HOPMAJILHOM 3aKOHE pacipe/1eeHUs

IE€HEPAIbHON COBOKYIIHOCTH:

1) Kputepuil Ouiiepa;

2) kputepuil Xu kBajapar [Iupcona;
3) kputepuii CTbI0JIeHTA;

4) kputepuit CiupmeHna;

33.B Pe3yJbTaTe MPOBCACHUA PETPCCCUOHHOI'O aHajIn3a IMOJIy4YaroT (I)YHKI_[I/IIO, OIMUCBIBAIOIIYTO:

1) COOTHOIIICHUE TIOKa3aTelei
2) CTPYKTYpY TOKa3aTeyei

3) B3aMMOCBSI3b TIOKa3aTeei
4) TEMIIBI pOCTa TOKa3aTenen

34. Tlony4eHo ypaBHeHue perpeccun Y = 36,5 — 1,04x. [Tapamerp b = -1,04 mokaseiBaer, 4To:

1) CBs3b MeXJly NMpHU3HAKAMU TpsMas, ¢ YBEIMYCHMEM INpu3HaKa X Ha 1 el. NMpu3HaK Y
yBenuuuBaercs Ha 1,04.

2) Ces13p MeXx1y IpHU3HaKaMu oOpaTHas, ¢ yBEJIMYEHHEM INpu3Haka X Ha | en. mpusHak Y
yMmeHblnaercs Ha 1,04.

3) C yBennueHueMm npusHaka X Ha 1 ex. nmpusHak Y yBenuuusaercs Ha 36,5

4) C yBenuueHueM npu3Haka X Ha | ex. mpu3Hak Y ymeHsiaercs Ha 36,5

35. Kakoro pe3yinbprata HE MOXET OBITh NMPU HAXOXKJICHHH JOBEPHUTEIHHOTO HHTEpBANA JJIS
ko3 durmenTa perpeccun b?

1) 0,15<b<1,15

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

3) 131,15<b <132,15

4) 15<h<25
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36. YKaxuTe CrpaBeJIUBhIE YTBEPKIACHUS 110 TTOBOAY KO3 (UIIMEHTa aBTOKOPPEISIIIUN YPOBHEH

BPEMEHHOTI0O psija:

1) He wmoxer ObiTh Menbmie 0; paBeH KOI(D(UIMEHTY JIHMHEHHONH KOPPEISUN MEXITY

MMOCJICAOBATCIIbHBIMU YPOBHAMU UCXOIHOI'O pAda

2) PaBen ko3dduurieHTy NMHEWHON KOppeNsuud MEXAY IOCIeI0BATeIbHBIMA YPOBHIMHU

HCXOJHOTO Ps/ia; XapaKTePU3yET TECHOTY JIMHEHHOM CBSI3U MEXy YPOBHSAMH psiia

3) He moxet ObiTh MeHblIe 0; XapakTepu3yeT TECHOTY JHMHEWHOW CBS3M MEXIY YPOBHIMH
psana

4) Onpenenser BUJ BpPEMEHHON MOAEIHN

37. ABTOKOppeNALMOHHAs (PYHKIIUS BPEMEHHOTO psifia — 3TO:

1) KOPPEJSLIMOHHAs 3aBUCUMOCTb MEXKY I1OCIIE0BATEIbHBIMU YPOBHSMU BPEMEHHOTO psJia

2) [0CJIe10BATENbHOCTh KO3((DUIIMEHTOB aBTOKOPPEIILIMU YPOBHEH MEPBOr0, BTOPOrO U T.1.
IIOPSAIKOB

3) YHCII0 TIEPUOJIOB, IO KOTOPHIM PACCUUTHIBACTCS KOI(D(HUIIMEHT aBTOKOPPEIAIIUH

4) rpaduKk 3aBUCHMOCTHM 3HAUEHUN aBTOKOPPENSLMOHHONW (YHKUMU BPEMEHHOIO psiaa OT

BCIINYHHEI J1ara.

38. Kommnonenra BPCMCHHOI'O psAaa, OTpaxKaromas IOBTOPACMOCTb 39KOHOMHWYCCKHUX IIPOLECCCOB B

TEUEHHUE HE OUEHB JUTUTEIILHOTO 1eproaa (rojia, KBaprasia, MEcsIa u T.]1.), HA3bIBACTCS:

1) CrnyyaltHOi KOMITOHEHTOM
2) Tpennom

3) [uknrueckoi KOMIIOHEHTOU
4) Ce30HHON KOMITOHEHTOU

39. CTaTUCTUYECKOI TUIIOTE30M HA3BIBAIOT:

1) IIpenmonoxeHne OTHOCUTEIBHO NIapaMETPOB M BHJA 3aKOHA PaCIpeIelICHNs TeHEPaIbHON
COBOKYITHOCTH;

2) [IpenmnonoxeHne OTHOCUTENBHO 00beMa reHepalbHOW COBOKYITHOCTH;

3) [IpenmonoxeHne OTHOCUTENLHO MMApaMETPOB M BUJIa 3aKOHA PACIIpe/ieTICHHs BBIOOPKH;

4) [IpenmnomnoxeHne OTHOCUTENHHO 00beMa BEIOOPOYHOM COBOKYITHOCTH;

40. HyneBas rumote3a umeer Bux Ho: a = 2, BbiOepure HeBepHO C(HOPMYIHMPOBAHHYIO

ANbTEPHATUBHYIO THIIOTE3Y:

1) Hiia<1
2) Hiia>?2
3) Hiia<2
4) Hiia#2

41. BennuuHa, XapakTepusyolias pa30opoc 3HaueHUH ciay4aiiHOi BETMYHHBI BOKPYT €€ CPEIHEro:
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1) Mona

2) Me/MaHa;
3) CTaHJAPTHOE OTKJIOHCHHE;
4) aCHMMETPHUS

42. Ecnu nig nuHerHoi moaenu umeet Mecto I > 0. Torna...

1) MEPEMEHHBIE X U Y MOJI0KUTEIbHBI;

2) IIPY BO3pacTaHUM IIEPEMEHHOMN X 3HAUEHHUS Y OCTAIOTCS M0JIOKUTEIbHBIMU;
3) IIPY BO3pAaCTaHUU NIEPEMEHHOM X B CPEITHEM BO3pacCTaeT Y,

4) IIEPEMEHHBIE X U Y COXPAHSIOT OJIMH 3HAK;

43. K BumaM MOJEJIEN 110 TUIIAM 3aBUCUMOCTH OTHOCSTCSI MOIEIIH:

1) [IpocTast 1 MHOKECTBEHHAs perpeccus

2) CucreM S5KOHOMETPUUYECKUX YPaBHEHU,

3) BpemennsIx psaoB

4) Henunelinon perpeccuu, JInHeHou perpeccuun

44. Hanbonee TECHYIO CBSI3b MOKa3bIBaeT KOO(PPHUINEHT KOPPEISALINH:

1) -0,982

2) 0,982

3) -0,991

4) 0,871

45. Kako# kpuTepHii IPUMEHSIETCS IPU OLICHKE Ka4eCTBA PErPECCHOHHON MOJICITH B IIEIOM:
1) kputepuit umepa

2) kputepuii CTbIO/IeHTA;

3) kputepwuii [Tupcona;

4) kputepuii CiupMmeHa;

46. YcTaHOBHTE COOTBETCTBUE MCKAY Ha3BaHUCM MOICIN ((MHOFO(i)aKTOpHaH» n BHIAOM €€

YpPaBHECHUS:
1) y=a+bx+cx?+dx+¢
2) y=a+bxi+tcxo+dxs+e

3) y=a+b/x+e
4) y=a+bx+e
47. IlpuMepoM HENMHEWMHOTO YpaBHEHUS PErPECCUU He SIBIIIETCS ypaBHEHHUE BHUA!
1) y=ax’+¢
2) y=a+bix+bx?+¢
3) y=a+bx+e
4) y=a+Db(1l/x) +¢
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48. KoadurmeHt gerepMuHaAIIIN MOKET IPUHUMATH 3HAYCHHS:

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

49. KoppenorpaMMoii Ha3bIBaroT:

1) MOCIIE0BATEIHHOCTh KOI(D(PHUIIMEHTOB aBTOKOPPEIISIIMHA YPOBHEH TIEPBOTO, BTOPOTO U T.I.
HOPSITKOB

2) YHCIIO NIEPUOJIOB, 10 KOTOPHIM PAaCCYUTHIBAETCS KO3()(OUIIMEHT aBTOKOPPEISLIUH

3) rpadMK 3aBUCUMOCTH 3HAYCHHMH ABTOKOPPEJSALMOHHOW (DYHKIMM BPEMEHHOTO psga OT

BCJIMYHMHEI J1ara

4)

KOPPCIEINUOHHYI0 3aBUCUMOCTDb MCKAY IMMOCJICAOBATCIIbHBIMU YPOBHAMUA BPEMCHHOTI'O pAda

50. Eciim skoHOMUYECKHe YTBCPIKACHUSA OTPpAXKAOT JUHAMUYCCKYIO B3aMMOCBA3b BKJIIOUEHHBIX B

MOZCIIb NIEPEMCHHBIX, TO 3HAYCHHUA TaKNX IICPEMCHHBIX HA3bIBAIOT.

1) IIPOCTPAHCTBEHHBIMU TaHHBIMU;

2) BPEMEHHBIMU PATIAMU;

3) CTaTUCTUYECKUMHU JJAHHBIMU;

4) KOPPEIUPOBAHHEIMU JAaHHBIMU.

OTBeTbI Ha BONIPOCHI TECTA:

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

Bonpocul k 3auemy no oucyuniune « IKOHOMemMpPUKa»
1. Onpenenenune skOHOMETpUKHA. OCHOBHBIE ATAIbl YKOHOMETPUUECKOTO UCCIICIOBAHUS.
2. llenu 1 3a1a4u SKOHOMETPUUECKOTO MOJEIUPOBAHUS (Ha IPUMEpE).
3. OnpeneneHue IJKOHOMETPUUECKONU MOJENH. THUIIBI TEPEMEHHBIX B YKOHOMETPUUECKUX MOJEISIX.
OCHOBHI)IG THIIbI BI)I60pO‘—IHI)IX JAHHBIX.
4. Onpenenenue sKoHOMeTpuueckon Mozenu. Kimaccudukammsi 5JKOHOMETPUIECKUX MOJIETIEH.

5. BeiOop BHuJ1a MaTeMaTu4eckoi GyHKIINH.
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6. CiydaiiHple BEIMYMHBI M MX YHUCJIOBbIE XapaKTEPUCTUKH: MaTeMaTU4YECKOE OXKUIaHHE,
JUcrepcusi, CpeHee KBaApaTUueCKOe OTKIIOHEHHE.

7. Boibopounast cpenusii. Bribopounas mucnepcust (Bapuanms). CTaHZapTHOE OTKJIOHEHHE.
Bri6opounas koBapuanus. Koaddurnuent nureitHoi koppemsiiuu. Koadgdunuent nerepMuHaIym.

8. Berbopounas cpenusis. CBOMCTBA BEIOOPOYHON CPEIHEH.

9. Bribopounas aucnepcus (Bapuanusi). CBoicTBa Aucnepcuu (Bapyualun).

10. Beribopounas xoBapuanus. CBoiicTBa BBIOOPOYHOIN KOBapHAalIWH.

11. Jluneitnpnii ko3dgduinment koppensuur. CBOMCTBA JTHHEHHOTO KOA(P(GUIIMEHTa KOPPEISIIUH.
Tunbl KOppensuui.

12. OcHOBHBbIE IPUYHHBI CYIIECTBOBAHUS CIIy4aliHOTO YJICHA.

13. Perpeccusi mo MeTOAy HAMMEHBIINX KBAAPATOB (00IIKE 3aMEUaHMs]).

14. BwiBoa BbIpaKeHHMH Ui MapaMeTpoB @, D nuHelHO# mnapHOW perpeccur IO METOAY
HAaUMEHBIINX KBaIPaTOB.

15. Matepnperanus TMHEHHOTO YpaBHEHUS PErPECCUU.

16. OueHka 3HAYMMOCTU [APAMETPOB JIMHEHHOW pErpeccud U KOpPPENLUU: JIMHEUHBIN
ko3 puImeHT Koppeasauun, KodQPUIMeHT AeTepMHUHALINH, CpeTHUN Ko uimeHT amactuaHocTi. CBsI3b
C mapameTpom perpeccuu b.

17. t-xpurepuii CTblOIEHTAa OLICHKM CYIIECTBEHHOCTH IIapaMETpOB JIMHEHHOW perpeccuu u
KOPPEJSIIHH.

18. AHanu3 qucniepcuil A1 OLEHKH CTETIEHH 3HAYMMOCTH YPaBHEHUS IMHEHHON perpeccu.

19. CranpaptHas ommOka, dakTuyeckoe 3HaueHue t-kpurepusi CThIOJCHTA, JOBEPHUTEIBHBIH
UHTEpBaJ 11 KO PHUIIMeHTa TMHEHHOI perpeccuu b.

20. CranpaptHas ommMOKa, (akTuueckoe 3HaueHue t-xpurepusi CThIOJIEHTa, JOBEPUTENIbHBIN
MHTEpBaJI JJ1s1 CBOOOJHOr0 K03 uImenTa JIMHEeHHoH perpeccu a.

21. CranpaptHas ommOka, dakTuyeckoe 3HaueHue t-xpurepus CThrofeHTa i Koddduimenta
JIMHEWHOMN KOPPEIALUN.

22. aTepBanbHbIi U TOYEHYHBIN MTPOTHO3HI HA OCHOBE JTUHEHHOTO YPaBHEHUS PETPECCHUM.

23. CpenHss OTHOCUTENbHAS OIIMOKA alPOKCUMAITUH.

Bonpocui k 3x3ameny no oucyuniune « IKOHOMEeMPUKa»

1. Onpenenenue s3xkoHOMETPUKH. OCHOBHBIE ATAIbl IKOHOMETPUUYECKOTO HCCIIEI0BAHUSI.

2. llenu n 3a1aum SKOHOMETPHUUECKOTO MOJICTUPOBAHUS (Ha pUMeEpe).

3. OnpeneneHre SKOHOMETPUUECKON MO/IeIH. THUIIBI MEPEMEHHBIX B SKOHOMETPUUECKHUX MOJIENISIX.
OCHOBHBIE THUITBI BEIOOPOYHBIX JaHHBIX.

4. Onpenenenue sKoHOMeTpuueckon Mozenu. Kiaccudukammsi 5JKOHOMETPUIECKUX MOJIETIEH.

5. Be16op Bu1a MaTeMaTHuECKON (PYHKITUH.
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6. CiydaiiHple BEIMYMHBI M MX YHUCJIOBbIE XapaKTEPUCTUKH: MaTeMaTU4YECKOE OXKUIaHHE,
JUcrepcusi, CpeHee KBaApaTUueCKOe OTKIIOHEHHE.

7. Boibopounast cpenusii. Bribopounas mucnepcust (Bapuanms). CTaHZapTHOE OTKJIOHEHHE.
Bri6opounas koBapuanus. Koaddurnuent nureitHoi koppemsiiuu. Koadgdunuent nerepMuHaIym.

8. Berbopounas cpenusis. CBOMCTBA BEIOOPOYHON CPEIHEH.

9. Bribopounas aucnepcus (Bapuanusi). CBoicTBa Aucnepcuu (Bapyualun).

10. Beribopounas xoBapuanus. CBoiicTBa BBIOOPOYHOIN KOBapHAalIWH.

11. Jluneitnpnii ko3dgduinment koppensuur. CBOMCTBA JTHHEHHOTO KOA(P(GUIIMEHTa KOPPEISIIUH.
Tunbl KOppensuui.

12. OcHOBHBbIE IPUYHHBI CYIIECTBOBAHUS CIIy4aliHOTO YJICHA.

13. Perpeccusi mo MeTOAy HAMMEHBIINX KBAAPATOB (00IIKE 3aMEUaHMs]).

14. BwiBoa BbIpaKeHHMH Ui MapaMeTpoB @, D nuHelHO# mnapHOW perpeccur IO METOAY
HAaUMEHBIINX KBaIPaTOB.

15. Matepnperanus TMHEHHOTO YpaBHEHUS PErPECCUU.

16. OueHka 3HAYMMOCTU [APAMETPOB JIMHEHHOW pErpeccud U KOpPPENLUU: JIMHEUHBIN
ko3 puImeHT Koppeasauun, KodQPUIMeHT AeTepMHUHALINH, CpeTHUN Ko uimeHT amactuaHocTi. CBsI3b
C mapameTpom perpeccuu b.

17. t-xpurepuii CTblOIEHTAa OLICHKM CYIIECTBEHHOCTH IIapaMETpOB JIMHEHHOW perpeccuu u
KOPPEJSIIHH.

18. Ananu3 qucnepcuil 1Sl OLEHKH CTENEHU 3HAaYMMOCTH YPAaBHEHHUsI IMHEWHON PErpeccuu.

19. CranpaptHas ommOka, (axkruyeckoe 3HaueHue t-kpurepus CThIOZEHTa, JIOBEPUTENbHBIN
UHTEpBaJ 11 KO PHUIIMeHTa TMHEHHOI perpeccuu b.

20. CranpaptHas ommMOKa, (akTuueckoe 3HaueHue t-xpurepusi CThIOJIEHTa, JOBEPUTENIbHBIN
MHTEpBaJI JJ1s1 CBOOOJHOr0 K03 uImenTa JIMHEeHHoH perpeccu a.

21. CranpapTtHas ommuOka, (paxktuueckoe 3HaueHue t-kpurepust CTblojeHTa A KO3 uieHTa
JIMHEWHOMN KOPPEIALUN.

22. aTepBanbHbIi U TOYEHYHBIN MTPOTHO3HI HA OCHOBE JTUHEHHOTO YPaBHEHUS PETPECCHUM.

23. CpenHss OTHOCUTENbHAS OIIMOKA alPOKCUMAITUH.

24. Asrokoppensiuusa octatkoB. Kpurepuii lapOuna-Yorcona.

25. Moaenu TUHEHHOM perpeccuu ¢ reTePOCKETACTUIHOCTHIO (00IIHe 3aMeYaHms).

26. I'erepocke1acTUIHOCTh. MeTo/1p1 0OHAPYKEHHSI TETEPOCKETACTHUHOCTH: BU3yaJIbHBIN METOJT U
TECT paHroBoi Koppenauun CimpMmeHa.

27. T'erepockeaacTUUHOCTb. MeTo/ibl 0OHapYKEeHUsI TeTepOoCcKeTacCTUYHOCTH: TecT ['ombadensaa-
KBanpara u tect Yaiira.

28. MeTtonbl yCTpaHEHHUsI FeTePOCKENACTUYHOCTH.
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29. Henuneiinas mnaphHasi perpeccusi. Kiaccel HeNMMHEHHBIX perpeccuil. MeTon HauMEHbIINX
KBaJIpaTOB ISl OLEHKHU [TapaMETPOB HEJIMHENHON PErPECCUM.

30. [IpumeHeHnEe B SKOHOMUKE HETMHEUHBIX MOJICIICH.

31. KoadpumueHT 31acTUIHOCTH 7151 TMHEHHOW U HETMHEHHBIX PErpecCrid.

32. O6006menHbIi MeTo HauMeHbux kBajgpaToB (OMHK). CpoiicteBa OMHK-o1eHOK.

33. CranmioHapHbBIH BPEMEHHOU psiI: MACHTU(UKALINS, XapaKTePUCTHKA, OOIIHE 3aMEYaHHUS.

34. HecranmoHapHbIil BDEMEHHOM Psii: UACHTHU(HUKALNSA, XapaKTePUCTUKA, OOIIUE 3aMEYaHusI.

35. Bpemennbie psifibl. OCHOBHBIE 3JIEMEHTHI M CTPYKTypa BPEMEHHOTO psija.

36. ABTOKOppEIsALNs YPOBHEN BPEMEHHOT'O PsI/1a U BBISIBIIEHUE €0 CTPYKTYPHI.

37. MonenupoBaHUe TeHICHIIMM BPEMEHHOTO psJia.

38. MoaenupoBaHue CE30HHBIX M ITUKITNICCKUX KOICOaHUH.

39. Knaccuueckas nuHelHas MOJEIb MHOKECTBEHHOM pErpecCuH.

40. MHoxecTBeHHas perpeccus. @akTopsbl, BKIHOYAEMbIE BO MHOKECTBEHHYIO PETPECCHIO.

41. Ouenka napaMeTpoB JUHEHHON MHOXKecTBeHHOU perpeccun MHK.

42. KoapdunueHT neTepMHUHALNT U CKOPPEKTUPOBAHHBIN KO PHUIIMEHT JeTEPMHUHAIIIHN B MOJICITH
MHO>KE€CTBEHHOM JIMHEIHOU perpeccun. Mx cBolicTBa.

43. [IpoBepka 3HAUMMOCTH YpPAaBHEHMSI MHOKECTBEHHOW JMHEHHOU perpeccuu. JloBepUTENbHbIE
MHTEPBAIBI KOA(PGHUIIMEHTOB U MPOTHO3UPYEMBIX 3HAYCHUN JIMHEHHON MHOKECTBEHHOM PETPECCHH.

44. OUKTUBHBIE IEPEMEHHBIE B PEIrPECCHOHHOM aHAJIU3E.

45. TloHaTHe CUCTEMBI OJJHOBPEMEHHBIX YpaBHEHUH ux Kiaccuduxarws. OOmuUNA BUJ CUCTEMBI
JIMHEWHBIX OJHOBPEMEHHBIX YPABHEHMIA.

46. Cucrtempl JTUHEWHBIX OJIHOBPEMEHHBIX YPAaBHEHHI: TOHSATHS DHJIOTCHHBIX, HK30TCHHBIX W
npegonpeaeneHHbx ypapHenuii. Hesosmosxxknocts npumenenuss MHK.

47. CucreMbl TUHEHHBIX OJJHOBPEMEHHBIX YPABHEHUI: TPOOIEMBI HICHTUDUITUPYEMOCTH.

48. JIByX11aroBpid METOJ HAUMEHBILIUX KBAJpPaTOB JJI1 OLEHKH MNapaMeTPOB CUCTEMBI JIMHEHHBIX
OJIHOBPEMEHHBIX YpaBHEHUM.

49. KocBeHHbII METO/J HAaMMEHBIIUX KBAJAPATOB JJIS OLICHKH IMapaMEeTPOB CUCTEMBI JIMHEWHBIX

OOTHOBPEMCHHBIX ypaBHeHHﬁ.
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