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1. IlepeuyeHb MUIAHUPYEMBIX Pe3yabTATOB 00y4eHUsI N0 JUCHUIJINHE, COOTHECEHHBIX €

1.1. OcBauBaeMble KOMIIETEHIINHU

IUIAHMPYEeMbIMH Pe3yJIbTAaTaAMH 0CBOCHHUsI 00pa30BaTeIbHOM NMPOTrpaMMbl

Jucuumnuna b1.0.03 «OkoHoMeTpHrKa» o0ecrieunBaeT OBIaICHUE CIEAYIOIIMMHI KOMIIETCHIUSIMHU:

Ko
Kon HaumenoBanune A HaumenoBanune 3Tamna
JTarna OCBOCHHUS
KOMITCTECHIIHH KOMIICTCHITHH OCBOCHHS KOMIICTCHIIHH
KOMITCTEHIIMH
CriocoOHOCTh IPUMEHSITD
CrniocoOeH IpUMEeHSTh HYKOHOMETPHYECKUE METOIbI
OIIK OC-3.2.1
IPOJBUHYTHIE JUIS OLIEHKU 3P PEeKTUBHOCTH
UHCTPYMEHTAILHBIE METOIbI MIPOCKTOB
OIIK OC-3 HKOHOMHUYECKOTO aHaIN3a CrocoOHOCTh TPUMEHSTH
NPU PEUICHUU MPAKTHYECKUX HYKOHOMETPHYECKUE METOIbI
U (WIHM) UCCTIEA0BATEIIbCKUX OIIK OC-3.3.1 JUTSI OIICHKHU (P (EKTUBHOCTH
3aa4 MIPOCKTOB B YCJIOBUSAX
HEOMPEACICHHOCTH
CrocoOHOCTh IPUMEHSITD
YKOHOMETPHUYECKHE METO/IbI
JUTSL pa3pabOTKU CTPATEeruu
CniocoOeH BCTob30BaTh OIIK 0OC-5.2.1 pasp p
MOBE/ICHUS YKOHOMHYECKUX
COBPEMECHHEIC
CyOBEKTOB Ha Pa3InYHBIX
UH(POPMAIIMOHHBIC
PBIHKAX
OIIK OC-5 TEXHOJIOTMH U IPOrpaMMHBbIE
CrocoOHOCTh IPUMEHSITD
Cpe/CTBa IPU PEUICHUU
YKOHOMETPHUYCCKHE METO/IbI
MPAKTHHECKHX H (1IH) JUTSL pa3pabOTKU CTPATEeruu
UCCIIEIOBATEIbCKHIX 33124 OIIK OC-5.3.1 pasp P
MOBE/ICHUS YKOHOMHYECKUX
CyOBEKTOB Ha KOHKPETHBIX
Pa3JIMYHBIX PHIHKAX
CriocobHOCTh
MOITOTABIIUBATH MaTePHUAITBI
Crniocoben 0600marte u OIIK 0C-6.1.1 p
JUTSI TIOCTPOEHUS
KPUTHYECKH OIICHUBATh .
HAYHbIC HCCIICIOBANTS B HYKOHOMETPHYECKHUX MOJIeIIeH
OIIK OC-6 Y CriocobHOCTh OTOMpAThH

npodeccnoHanbHON U (WIIK)
CMEXHOH cdepe
JESITEIbHOCTH

MaTepHalIbl ISl PEIICHUs
OIIK OC-6.2.1 KOHKPETHBIX NPAaKTUYECKUX
3aj7a4d ¢ MpUMEHEHHEM
HKOHOMETPHUECKUX MOJIesIel

1.2. PesynbTaThl 00y4eHus
B pe3ynbraTe 0CBOEHUS TUCHUIUIMHBI Y CTYJE€HTOB JOJIKHBI OBITH CPOPMHUPOBAHBI:

OTD/TD Kox »Tama
(Ipu HATUYKUH OCBOCHHMS PesynbraThl 00y4eHus
npodcrangapra) KOMIETEHIINH

TpynoBsie GYHKIINH CBA3aHBI
C MOHUTOPUHIOM KOHBIOHKTYPbI
[pBIHKA OAHKOBCKHUX YCIYT, PIHKA
[IEHHBIX OyMar, HHOCTPaHHON

BaJTIOTHI, TOBAPHO-CHIPHEBBIX OIIK OC-3.2.1

poHKOB (OTD

(«KoHCynbTHpOBaHNE KIIMEHTOB I10
MCTIONIb30BAHUIO (PMHAHCOBBIX
[IPOJIYKTOB U yCIIyT»

Ha ypoBHe 3HaHMii:
3HaHNE OCHOBHBIX TEOPETHIECKHUX MTOJIOKEHHUN: PUCK,
HEOIpEIeIEHHOCTh

Ha ypoBHe ymeHuit:

OreHka 3¢ GEKTHBHOCTH MPOESKTOB C yUIETOM (haKTOpa
HEOIIPEEIEHHOCTH 0 Pe3ylbTaTaM PELIeHUs
PKOHOMETPHUECKHUX 33134

Ha ypoBHe HaBBIKOB:

Anamms u HMHTCPIIpETALMA TOJYYCHHBIX PE3YJILTATOB
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OTD/TD Kon stana
(mpu HaNMUUUK OCBOCHHS PesynbraTsl 00y4yeHus
npodcTangapra) KOMIIETECHINH
[TpodeccronansHOrO CTaHAAPTA Ha ypoBHe 3HaHMii:
(«DuHaHCcOBOE 3HaHUE OCHOBHBIX TEOPETUUECKUX MOJIOKEHUN: PUCK,
KOHCYyNbTUpOBaHUEY (Y TBEpKICH HEeopeIeIEHHOCTb, ()aKTOpBl HEONPEICIICHHOCTH
ipukazoM MuHHCTEpCTBa Tpya U Ha ypoBHe ymeHui:
conaabHON 3amuThl Poccuiickon OIIK OC-3.3.1 OueHka 3(pQEeKTUBHOCTHU MPEJIOKEHUH IO Pa3BUTHIO
Deneparmn ot 19.03.2015 Ne 00BEKTa UCCIICAOBAHMS C YIETOM (PaKTOpa HEONPEASIICHHOCTH
167H)) Ha ypoBHe HaBBIKOB:
Brnanenne HaBbIKaMy 0OOCHOBAHUS IPUMEHEHHUS
[Pa3IMYHBIX METOJOB MOJICIHPOBAHUS
KoHncyneTupoBanue Ha ypoBHe 3HaHMil:
KJIEHTOB I10 COCTABJICHHIO ITporHo3, mosydyeHne IPOrHO3HbIX OIICHOK.
(brHAHCOBOTO IUTAHA U Ha ypoBHe ymenuii:
(hOpPMUPOBAHUIO LIEICBOTO @DopMHupOBaHKE CTPATETHH JESTENbHOCTH PA3INIHBIX
MHBECTUITUOHHOTO TIOpThems/ OIIK OC-5.2.1 |cyOBekToB
[pa3paboTka (PMHAHCOBOTO IIaHA Ha ypoBHE HaBBIKOB:
U1 KITMCHTA U LICJICBOTO [MocTpoeHre YKOHOMETPHIECKIX MOZEIICH sl pa3paboTKu
MHBCCTHLMOHHOTO NIOPTdes CTpaTEeTHH MOBEICHHUS YKOHOMHUYECKIX CYOBEKTOB Ha Pa3IMIHBIX
[PBIHKAX
Ha ypoBHe 3HaHMil:
[TporHo3, mosydyeHe IPOrHO3HbIX OIICHOK.
Ha ypoBHe ymeHuit:
@®opMHIpOBaHKE CTPATETHH ESITEIbHOCTH KOHKPETHBIX
OIIK OC-5.3.1 pkoHOMHYECKUX CYOBEKTOB
Ha ypoBHe HaBBIKOB:
[TocTpoeHne aKOHOMETPUYIECKUX MOJeNel 11 pa3paboTKu
CTpaTEeTHH MOBEICHU YKOHOMUYECKIX CyOBEKTOB Ha
KOHKPETHBIX PhIHKaX
Hayuno-meTononoruueckas Ha ypoBHe 3HaHMii:
eI TeTbHOCTD B OKOHOMETPHUUECKUE METO/IbI, OCHOBHBIEC TIOHATHS
CTaTUCTUKE/TIOITOTOBKA THCIIMTIIMHBI
AHATUTHYECKUX OTYETOB, a TAKXKE OIK OC-6.1.1 Ha ypoBHe ymenuii:
0030pOB, JTOKIIAJIOB, T Ornenka He00X0UMON HHGOPMAITUH JIJIST PELIECHUS
[peKOMEHIAINi Ha OCHOBE PKOHOMETPHUYECKUX 33034
CTaTHCTHYECKHUX PACUETOB. Ha ypoBHe HaBBIKOB:
[lepBuuHas IPyNNHUPOBKA MOJTYUYEHHbIX JIAHHBIX
Ha ypoBHe 3HaHuii:
OKOHOMETPHUUECKUE METO/IbI, OCHOBHBIEC TIOHATHS
TVCITMTIIMHBI
Ha ypoBHe ymeHui:
Cucremaruzanus ¥ NepBUYHAS TPYNITUPOBKA HEOOXOANMOH
OIIK OC-6.2.1 MHGOPMALIUH ISl PEIICHHST YKOHOMETPHYESCKIX 3314

Ha ypoBHe HaBBIKOB:
AHanu3 NOJTyYEHHBIX JaHHBIX U IEPBUYHAS MOJATOTOBKA
JUIST MOJICITMPOBAHMS

Ha ypoBHe HaBBIKOB:

prnanOBKa TIOJIYUCHHBIX IIEPBUYHLIX JaHHbIX

2. O0BbeM u MecTO TUcHMILIMHBI B cTpyKType OIT BO
VYyeOnas aucnumimHa b1.0.03 «DxoHOMeTpHKay SBIISETCS AUCIHILTAHONW ba3oBoi wactu bioka
1 «uctumunel (Moxynu)y» ydeObHoro miuana. JucuumiauHa obmmm oovemom 180 wacoB (5 3ET)

U3y4aeTcs 1Mo 3a04HOi (popme — Ha MEpPBOM Kypce.

OcBoeHue JUCHMIUIMHBI ONMHUPAETCs HAa MHHUMAIBHO HEOOXOAMMBIH O0BEM TEOPEeTHUECKUX
3HaHUUA B 0OJACTM MaTeMaTUKH, a TaKkKe Ha NPUOOpPETEeHHbIE paHee YMEHHS U HaBbIKM B 00JacTH
MH(POPMATHUKH, S)KOHOMUYECKOH TEOpUH.

[To 3aounol (opMe 00yueHHUSI KOJMUECTBO aKaJeMHUECKHX YacOB, BbIIEJICHHBIX Ha KOHTaKTHYIO
paboty ¢ npenozpasaresieM (10 BUAaM y4eOHBIX 3aHATHI) — 34 yacoB (Jiekuuid — 12 4acoB, MpaKTUYECKUX
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3aHsATUN — 20 9acoB, KOHCYJIBTAIUS — 2 Yaca), Ha CaMOCTOSITENIbHYI0 paboTy oOydarommxcst — 137 gacos,
Ha KOHTpOJIb — 9 yacos.
®dopma MPOMeKYyTOUHOM aTTeCTallMi B COOTBETCTBUU C YUEOHBIM IJIAHOM — 3K3aMEH.

3. CoaepxaHue M CTPYKTYpPa THCUMIJIMHBI

3.1. CTpyKTypa IUCHUIJIMHBI
3aounasa gpopma odyuenusn

O0bemM qUCUMILIMHBI (MOYJIs1), Yac. dDopma
KonTakTHast paGora TeKyLlero
Ne i/ HaumenoBanue Tem o0y4alomuxcs ¢ KOHTPOJIsI
(pa3aeJioB) Bcero NpenogaBaTeaeMIio CP | ycmeBaemocTn’,
BHJAM y4eOHBIX 3aHATHH NMPOMEKYTOYHOI
J JIP | TI3 | KCP aTTrecTauMu

Tema 1 Perpeccuonnslii ananus u 16 2 14 0

9H/IOT€HHOCTb
Tema 2 OreHka cucTeM ypaBHEHHH 22 2 4 16 P3
Tema 3 Moaeny na"HeabHbIX JaHHBIX. 14 14 P3
Tema 4 Henuneiinpie Mogienu ¥ 0TOOD 20 2 4 14 P3

AZanTHBHbBIC METOABI aHAIN3a P3
Tema 5 BPEMEHHBIX PSIOB. 29 2 4 16

[Iporuo3upoBanue o MoJIENSIM

ARMA, ARIMA.
Tema 6 [IpryrHHOCTE W OJTOTHAS 14 14 (0]

9K30T€HHOCTb.
Tema 7 MGTOI[OJIOFI/IHVBGKTOPHI)IX 10 2 8 P3

aBToperpeccuii (VAR).

BatiecoBckuii moaxon. P3
Tema 8 Beenenne B punbtp Kanmana. 12 2 2 8

baiiecoBckue VAR.

Henuneinsle Mmoaenu P3
Tema 9 BPEMEHHBIX psI0B. Moaenu } 12 2 2 3

BPEMEHHBIX PSIJIOB C YCJIOBHOM

reTepOCKeTaCTHYHOCTHIO

JpoOHO-uHTETpUpOBaHHBIE P3

panel. Henuuelineie
Tema 10 npeoOpa3oBaHus U eJMHUYHBIC 10 2 8

KopHHU. Ce30HHbIE eMHNYHBIC

KODHH.

IIpaxkTHueckue BOIpOCk P3 T

KOMHTETPAIIMOHHOTO aHaN3a
Tema 11 HECTallMOHAPHBIX BPEMEHHBIX 17 17

psAnoB. JIMHaMU4YeCKU METO]

HAaMMEHBIIINX KBaJPaTOB

[TpomexxyTouHas aTTecTanus 2
[IpomerxyTouHas aTTecTauus 9 9K3aMeH
Bcero: 180 12 20 137 53ET
Ilpumeuanue:

* — npu npumeneHuU 1eKMPOHHO20 0OYUeHUs, OUCTIAHYUOHHBIX 00PA308AMENbHBIX MEXHOI02UlL 8
coOmeemcmaul ¢ y4eOHvIM NIAHOM;

** — opmol mekyweco xoumpons ycnesaemocmu. onpoc (0O), mecmuposanue (1), pewenue
3a0day (P3), konmponvuas paboma (KP), konnoksuym (K), acce (3), pepepam (P), oucnym (/) u op.
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3.2 Copep:xaHue TUCHUILIMHBI

Tema 1. PerpeccnoHHbIii aHAJIU3 H YHTOT€HHOCTb.

Otanbl AMIOUPUYECKOTO aHaiM3a SKOHOMHYECKHMX 3ahady. Tunbl AaHHbIX. CTpPYKTypHOE H
HECTPYKTYpHOE MozeiupoBanue. [IpudnHHO-CcliencTBeHHas CBsi3b M NpuHIMN Ceteris paribus. YciaosHoe
MaTeMaTHYeCKOe OXKUJAHHE.

Kiaccuueckast nuneiinast Mojiens perpeccuu. OlieHKa METOI0M HaMMEHbBIINX KBaJApaToB. BeiBoA
MHK-onenok. Metoq MOMEHTOB — ompeneieHue u mnpumep. [logoOpaHHble 3HAYEHUS U OCTATKH.
KagectBo moxbopa. Koaddunuentsr perpeccun, n3menenue macmrabda. Ilpocreiimme cnocoObl yuera
HenuHeitHocTu. MomenTel MHK-011eHOK, 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 3HAYMMOCTH 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 nuckpetHsie oOBsCHSIONME MepeMeHHble. CreHepupoBaHHbIe perpeccopsl. [lepeMenHbie,
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 OJHOBPEMEHHBIX YpaBHEHUH. OKOHOMHUYECKHE 3aJadM, IPUBOASAIIME K CHCTEMaM
OJTHOBPEMEHHBIX ypaBHeHUH. Wnentudukaumsa. VYcmoBus wuckmodeHus. CoxpamieHHas —¢dopma.
JluneitHble orpannyeHust oOIIero BUAA. Y CIOBUS UJIEHTU(DUKALIMU, OTCYTCTBHS UIEHTU(UKALINN, TOUHOU
UACHTUGUKAIMY U cBepxuJeHTU(UKanuu. D¢pdeKkTuBHAs OLIEHKAa MapaMeTpOB COKPAIIEHHOW (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.

MortuBanus: mpoOiiemMa MPONMYIMEHHBIX TepeMeHHbIX @®ukcupoBanHble 3(QeKThI, ciyvaliHbe
spdekrel. Ilpennonoxkenus 00 ommOKax: cTporas 3K30TCHHOCTh OOBSICHSIONINX IEPEMCHHBIX,
MOTIEPHO/IHAST DK30T€HHOCTh. OIEHKH YpaBHEHUS B pa3HOCTsAX. OIEHKH MaHeled CO ClydailHBIMH
spdexramu. OueHku mnaHene ¢ ¢uxcupoBaHnHbiMH d(pdekramu. Tect Xaycmana. Kiacrepuzarus
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. ToOut-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  pacupeleNneHus K anocrepuopHoMy. ConpsbkeHHble pacrnipenenceHus. baliecoBckue
TOYEYHBbIE OIIEHKU. baileCOBCKME JOBEpPUTEIbHBIE WHTEPBabl. baliecoBCKasi NPOBEpPKA THUIIOTES.
baiiecoBckre BBIBOBI B MOJEIN HOPMAJIbHOM JIMNHEWHOU PETPECCUMN.

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.

baitecoBckne VAR. AnpuopHoe pacripeaenenne MuraecoTsl/JIuTTepmana.

Tema 9. HenuHelHble MOJAE/JIM BPEMEHHBIX PSAI0B.

Mopnenun BpeMEHHBIX pSIOB C YCIOBHOM Te€TePOCKENaCTUYHOCTHIO; MOTHBAIlMA K UX
ucnons3oBannto. Mogens ARCH, ee nemoctarku. TectupoBanme Ha ARCH-3dgdext. Momenn
AR/ARCH. CrannaprusoBannbie ocratku. O6o6mennas ARCH mozaens (GARCH), ee npeumyimiiectsa u
uenocratku. TecrupoBanre Ha GARCH sddexr. Mogenn AR/GARCH. Mogens IGARCH. Moaenu ¢
s dexrom 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 paCCMOTPEHHIO MOJIENICH ¢ CE30HHBIMH €IMHUYHBIMU KOpHAMU. [IpoBepka rumores
0 HaJIMYWHU y BPEMEHHOTO Ps/Ia CE30HHBIX CIMHUIHBIX 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 PSAOB MEPBOrO MOPSAIKAa HHTETPUPOBAHHOCTH. JIMHAMHUYECKUM METOJ] HAMMEHbIIINX
KBaJIpaTOB U1l CUCTEMbl KOMHTETPUPOBAHHBIX PSAAOB, COAEPIKAILECH PAIbl IEPBOTO U BTOPOTO MOPSIAKOB
WHTETPUPOBAHHOCTH.

4. Martepuajbl TeKylIero KOHTPOJIsl yCIeBAeMOCTH 00y4arommuxcs u (poH1 O1lleHOUYHbIX
Cpe/ICTB MPOMEKYTOUYHOM aTTeCTALMH MO TUCIUIITHHE
4.1. ®opmMbI U METOABI TEKYIIEr0 KOHTPOJISI YCIIEBAEMOCTH M MIPOMEKYTOYHOM aTTEeCTANMHU

B xone peanmuszanuu aucuuiuivesl b1.0.03 «OkoHOMETpHKa» UCIIONIB3YIOTCS CIELYIOINAE METOAbI
TEeKYLIero KOHTPOJIs yCIIEBAEMOCTH O0y4YaIOIINXCS:

Ne n/mm HaumeHoBaHue TeM (pa3aesioB) Metonn1 Tekymero
KOHTPOJIA YCIIeBAeMOCTH
3aounas ¢gopma
Tema 1 PerpeccruoHHbIN aHAIN3 U SHIOTEHHOCTh YcTHBII onpoc
Tema 2 OneHka cucTeM ypaBHEHUN Pewrenue 3anau
Tema 3 Mopeny aHeabHbIX TaHHBIX. Pemenune 3amau
Tema 4 Henuneiinbie Mmogenu u oroop Pemienue 3agau
AJTaniTUBHBIE METO/IBI AHATIN3a BPEMEHHBIX
Tema 5 | panos. [Iporno3upoBanue no mozaensim ARMA, Pewenue 3anau
ARIMA.
Tema 6 [TpuyrHHOCTD U OJ0YHAsE HK30T€HHOCTb. YCTHBII onpoc
Tema 7 Mertoponorusi BeKTopHbIX aBToperpeccuii (VAR). Pemenue 3anau
BaitecoBckuii moaxos. Beenenue B puiibTp Pemenue 3amau
Tema 8 .
Kanmana. baiiecoBcke VAR.
Henunelinble Moieny BpEMEHHBIX PSAIOB.
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.
Tema 11 [IpakTHUecKre BOIPOCh KOMHTETPALMOHHOTO Pemrenune 3amau
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aHaJIM3a HeCTallMOHAPHBIX BPEMEHHBIX PSAIOB. IInceMeHHBIN TECT
JlnHaMu4ecknii METOJ] HAMMEHBIINX KBaJApPaTOB

4.2. TunoBble MaTEPHAJIbI TEKYIIET0 KOHTPOJISA YCIIeBA€MOCTH 00yYa0IIUXCS
Tunosble OLleHOYHBbIE MATEPUAJIBI 10 TEMAM:

Tema 1. BreneHnue B 5)KOHOMETPUUECKOE MOJICITMPOBAHUE.
Bonpocs! 14 onpoca:

1. OcHoBHBIE 32/1a41 SKOHOMETPHKHU.

2. DKOHOMETpUYECKast MOJIEIb.

3. Kiaccudukanmsi 53KOHOMETPUIECKUX MOJICTICH.

4. OCHOBHBIE 3TaIbl dKOHOMETPUUECKOTO HCCIICIOBAHUS.

Tema 2-3. [Tapuas smHelHas perpeccus u Koppesnus. [Tokazarenn kauecTBa perpeccuu.

Tunosble 3ajanus:

[To 27 pernoHam cTpaHbl U3Yy4yaeTcsl 3aBUCUMOCTb CpelHEN 3apabOTHON IIaThl Y OT BaJlOBOTO
peruonanbHoro npoaykra (BPII) na nyury HaceneHus X:

BPII Ha nymry HaceseHus, ThIC. Cpennsis 3/muiata, ThIC.
py0., x py6., 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 45
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 KOppEIAUNOHHOE MOJIE.
e PaccuuraiiTe mapamMeTpbl YpaBHEHHN JIMHEHHON NTaPHOU PETPECCUMN.
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e [locTtpoiTe Ha KOPPEIALUOHHOM JIMHUIO PETPECCUM.

e OueHuTe TECHOTY CBSA3M € IOMOIIBI0 KO3 (PUIIMeHTa 1eTepMUHALIUH.

e C nomompto F-kputepuss ®duiiepa OLEHUTE CTATUCTUYECKYIO HAJEKHOCTb PE3yJbTATOB
perpeccuonnoro moaenupoanus (o = 0,05).

e [lo HalilecHHOMY YPaBHEHMIO PETPECCUM PACCUMTANTE NMPOTHO3HOE 3HAYEHHE PE3yJibTaTa
IPU YCJIOBUM, YTO IPOTHO3HOE 3HadeHue (paxkropa yBenuuurcs Ha 4% OT €ero cpeiHero

YPOBHSL.

Tema 4. Henuneiinble MoJeIM pErpeccuy U UX JMHEAPU3ALIUSL.

Tunosble 3anaHuA:

1. ITo 27 pernonam cTpaHbl H3y4yaeTcsi 3aBUCHMOCTb CpeIHeH 3apabOTHOI IIaThl Y OT BaJOBOTO

peruonanbHoro npoaykra (BPII) na nymry 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 KOppEIAUNOHHOE MOJIE.
e Paccuuraiite napameTpsl  ypaBHEHUU
TUTIEPOOTMYECKOM MapHON perpecCcu.

JIMHEWHOM, CTEIEeHHOH,

e [locTpoiiTe Ha KOPPETALMOHHOM MOJIE BCE PETPECCHUMU.

e OueHuTe TECHOTY CBSA3H C MOMOUIbIO KOAPPUIIMEHTA JeTePMUHAIIUH.

e C nomompio F-xpurepust @uiiepa OLEHUTE CTATUCTUYECKYIO HA/IEKHOCTh PE3YyJbTaTOB
perpeccuonHoro moaenupoBanus (o = 0,05). Ilo 3HaueHUsM XapaKTePUCTUK OOOCHYITE

BbIOODP HAWJTYYIIErO YPaBHEHUS PETPECCHUH.
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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 AeITeNbHOCTH KpynHenmux koMnanui CIITA:

YucTeiif 10X0/I, O6oport Hcnonp3oBannpiii| UHCIEHHOCTH PhiHOHAs Ka-
Ne i/ MJIpA A0JLI. Kanurajia, MIpj | KamuTajl, MIpJ |CIy’KallluX, ThIC. Korifgiggzali;l; .
CHIA,y nomt. CHIA, x1 | momn. CHIA, x2 yellL., X3 o, CLIA. xs
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 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 (DAKTOPOB C pPE3yJbTaTOM C IOMOUIBIO
K02 (HUIIMEHTOB PTACTUYHOCTH.

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

e PaccumTaiiTe Marpuily NapHbIX KO3(PUIMEHTOB KOppensuud M Ha HMX OCHOBE M 1Mo t-
KpuTepuio uisi Ko UIMEeHTOB perpeccun otdepute MHGOpMaTUBHBIE (AKTOPHI B MOJEIb.
[TocTpoiiTe MoIeNb TOABKO ¢ MH(POPMATHUBHBIMH (DAKTOpAaMU U OLIEHUTE €€ MapaMeTphbl.

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 JM pasHULA B LEHAaX KBapTUP, pAaclOJOXKEHHBIX B LEHTPAJIBHBIX H
nepudepuitnbix paitonax 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,
ucnon3ys tect [onpadenspaa-Keanara (k = 11).

Oxunaemasi IpoI0JKUTENBHOCTh .
Crpana JKU3HU IIPU POXKACHUU B 1995 1., BBIT & napurerax HOKyH_aTem’HOH
X CIOCOOHOCTH, Yi
Hukaparya 68 7,4
Tana 59 7,4
Anrona a7 49
ITakucran 60 8,3
MaBputanust 51 5,7
3uM0abBe 57 75
['onnypac 67 7,0
Kurait 69 10,8
KamepyHn 57 7,8
Konro 51 7,6
HIpu-Jlanka 72 12,1
Eruner 63 14,2
WNuponesus 64 141
(O 37RI0%00000%05031 66 10,6
Mapokko 65 12,4
[Tannya-HoBas ['Bunes 57 9,0
I'BaTemaia 66 12,4
DKBajop 69 15,6
JloMrUHUKaHCKas 71 14,3
Pecriybnuka

SImaiika 74 13,1
Akup 70 19,6
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Pecny6iinka Db- 67 9,7
CanbBaziop
[Taparsaii 68 13,5
Tynuc 69 18,5
benopyccust 70 15,6
ITepy 66 14,0
Taunans 69 28,0
ITanama 73 22,2
Typuwmst 67 20,7
IMonsmia 70 20,0

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

2. Tlo 20 wmaGmroneHWsM ObLIa IOCTPOCHA MOJENTH 3aBHCHMOCTH PAacXOJOB Ha IHTAHUE Y OT
JIOXOJIOB X'

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

BenynHbl 0CTATKOB MPU KaXKIOM 3HAYCHHH X OKA3aJIMCh CIICIYIOLIMMH:
M| 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 | 13,712,244 |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,

MIPOTECTUPYHTE KayecTBO Mojeiei, Haiuuue 3((EKTOB aBTOKOPPENSLUUU U TE€TEPOCKETACTHUHOCTH.
JlaiiTe MTHTEPIPETALUIO PE3YIIbTATOB.

4. B tabnuiie npuBOJATCS JaHHbIE 00 ypoBHE MexaHu3auuu Tpyaa (%) X u JTHEBHOU BbIpaOOTKe
(exn.) Yy mo 28 oqHOPOAHBIM MPEIIPUITHSIM:

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 PETPECCHH W OICHUTE €ro KadecTBO depe3 KodhduimeHT
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. MonenupoBaHue HECTALUOHAPHBIX BPEMEHHBIX PSIOB.
Tunossble 3aganus:
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1. UmeroTcs manHble 0 qUHAMUKE yucia npennpustuii B Poccuiickoit ®eneparuu B 1995-2003
rT. (¢aitn npeanpustus-PO.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 kBaprana, 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

Jate nporHo3 06 o6beMe NoTpedIeHNs IEKTPOIHEPTUU KUTEISIMH PETHOHA B T€UEHHE IIEPBOTO
HOJYTO/Us CIEAYIOUIEro roja.

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

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

Crnenatb MpOrHO3 0XKMUAaEMOM NMPUOBLIH 3a MEPBOE MOIYTOAME CIEAYIOUIETro rojia.
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Tema 9. Cuctemsl JINHEHHBIX OJJHOBPEMEHHBIX YPaBHEHUH.
Tunosble 3anaHnA:

[To ucXOMHBIM JAHHBIM IJIs1 TPEAJIOKEHHON MOEIH:

BBIJICJIUTh SHJOTCHHBIE U 3K30TCHHbIE IEPEMEHHBIE;

OTIPEIeNINTh, UACHTU(UIIMPOBAHO JTU KaXKJ0€ U3 YPaBHEHUIH MOJEIIH;
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 MOKA3aTeslel JaHa B TaOuLe:

oakrwdE

rae Y — BajJoOBOM HalMOHAJIBHBIA 10X0a; Y-1 — BaJOBOH

Tox D Ya 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 46,6 314
9 32,3 46,6 56,0 39,1

Tema 10 — 11. MogenupoBaHHe B3aUMOCBS3€H 110 BPEMEHHBIM PsiJIaM.

DJIEMEHTBI TEOPUH.

[IpeaBapuTeNbHbId  3TAall TAaKOrO0 MOJEIUPOBAHMS 3aKIIOYAETCA B BBIABICHUHU CTPYKTYpBI
M3y4aeMbIX BPEMEHHBIX ps0B. Eciu Ha 3ToM 3Tamne ObLIO BBISBIEHO, YTO BPEMEHHBIE PSAIbI COAEPKAT
CE30HHBIE WM IUKIMYECKHE KojeOaHHs, TO TMepe] NPUBEACHUEM JAIbHEHIIEro HCCIeI0BaHUs
B3alMOCBS3M HEOOXOJUMO YCTPAaHUTh CE30HHYIO WM LUKINYECKYI0 KOMIIOHEHTY M3 YpOBHEH Ka)KI0ro
psila, IMOCKOJIBbKY €€ HallMYue NPUBEIET K MCKaKCHUI0 UCTHHHBIX [TOKA3aTeJIed CHIIBI U TECHOTHI CBA3U
M3y4aeMbIX BPEMEHHBIX PSJIOB. YCTpaHEHHE CE30HHOM WIM LHMKIMYECKOM KOMIIOHEHT W3 YpOBHEH
BPEMEHHBIX PSALOB MOHO IIPOBOJUTH B COOTBETCTBUM C aJITOPUTMOM IOCTPOCHUS aAJUTUBHOU U
MYJIbTUIUIMKaTUBHOM MOJIENEN, pACCMOTPEHHBIM paHee. [Ipu nanpHeinmem n3jioKeHuu METOA0B aHaIN3a
B3aMMOCBSI3€i B 3TOH J1abOpaTopHON paboTe MBI MPUMEM IPEINOJIOKEHHUE, YTO U3ydyaeMble BpeMEHHbIE
pAABI HE cofepKaT MepHOIUIECKIX KoeOaHui.

Juast Toro 4ro0bl MOJMY4YHTh KOIPGUIUEHTHI KOppeasiiuu, XapaKTepu3ywlue NPUYHHHO-
CJIe/ICTBEHHYI0 CBfI3b MeXK1y HM3y4aeMbIMHM pSiAaMHU, cJieqyeT H30aBUTbCA OT TaK Ha3bIBaeMoil
«I10KHOH KOppeJIUHN», BBI3BAHHON HAJIMYHEM TEHICHIMH B KasKI0M psje.

s ycTpaHeHus: TeHIeHIUU OOBIYHO MTPUMEHSIETCS CIeTyIOIINe METO/IbI:
» 10CyIeI0BaTeIbHBIX Pa3HOCTEN;
» OTKJIOHEHMi1 OT TpeH/a;
» BKIIIOYEHHE B MOJIeNIb Perpecct (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 YJ0OpEHUIA.

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.
Tpebyemca:

C nomompl0 MeTOAa OTKJIOHEHHH OT TpeHIa OLEHUTh CTPYKTYpHbIE IapamMeTpbl MOJAETU
B3anMOCBs3H Y ¢ X.

Tabnmia 2
Mecsiig 1 2 3 4 5 6 7 8 9 10 11 12
Pacxonpl Ha
TOBAPRINICPBON |5 | 55 | 7 | g | 83 | 9 | 11 | 12 | 13 | 14 | 145 | 17
HEOOXOJIUMOCTH,
Y
CoBOKyNHBIN
IIOXOJ CEMBU B 8,5 8,8 11 118 | 12,2 13 15,5 | 16,5 18 19 20 22
Mmecsi, X

KoppensiimoHHo-perpeCCHOHHBIN aHATN3, IPOBEJACHHBIN 110 UCXOHBIM JaHHBIM PSIIOB, TIPUBOIUT
K CJIEAYIOUINM pe3yibTaTaM:

Y(X)=-2,17+0,85-X, R2=0,99, ryx=0,99, ry(1)=0,98, rx(1) = 0,99,
roe R? — KOX(PUITUEHT IeTepMUHAIINY;

lyx — KO3 PUIHEHT

MTapHOW KOPPEISIINHY;

ry(1), rx(1) — ko3 uIHEeHTHI aBTOKOPPEIISAIMH IEPBOTO MOPSIIKA.
OueBuano (puc.l.), 9TO TONYYEHHBIE PE3yJIbTATHI COICPIKAT JIOKHYIO KOPPEISIHMIO BBHUJLY
HAJIMYHS B KAXKOM U3 PS/IOB JINHEHHOM TCHICHIIUH.
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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 TperaoB Y-Y (1), X-X(t) (puc.2.).

Mecsing 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.

3HaueHuss Ko3((UIMEHTOB AaBTOKOPPEISLUUU NPHUBOIAT K BBIBOAY, 4YTO BpEMEHHBIE pPSbl
OTKJIOHEHUH OT TPEHJIOB MOXXHO HCIOJb30BaTh Ul MOJYYEHHs] KOJIMYECTBEHHOW XapaKTepUCTHUKH
TECHOTHI CBSI3U MCXOJHBIX BPEMEHHBIX PsA0B. KoaQpuuumeHT Koppesiiuu o OTKIOHEHUSIM OT TPEHOB
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)

CopepxarenpHasi MHTEpIpETalUs MapaMeTpoB ATOM MoOJENM 3aTpyaHuTeNnbHAa. Tak, mapamerp
B1=0,821 moxa3eiBaet, uro Ha 0,821 B cpeaHeM 3a mepHoja OTKIOHUJIOCH 3HaueHHE Y OT TpeHJa INpH
OTKJIOHEHHH X OT CBOEro TpeH/Ja Ha | eIuHUIly U3MEpEeHHUS.

OpHako JaHHOE YpaBHEHHE PErPECCHM MOXKHO HMCIOJIb30BaTh IS MPOTHO3UMpoBaHus. s 3toro
HEOOXOJMMO OINPENeNIUTh TPEHAOBOE 3HaueHHe (akTopHoro mnpusHaka X(I) ¥ OICHUTH BETHYHHY
MPEIoIaraeMoro OTKJIOHEHUs (akThueckoro 3HaueHust X OT TpeHjaoBoro. Jlajee ormpenenseM 10
ypaBHeHuto Tpenaa 3HaueHue Y(f) . [lo ypaBHEeHHIO perpeccHy OTKJIOHCHHI OT TPEHJOB HAXOJUM
BeMYUHY Zyt . 3aTeM jieiaeM TodeuHbld porHo3 Ynp(t+1)=Y (t)+Zy(t).

Takum o6paszom, st paccmatpuBaeMoro npumepa Yap (13)=Y vonens(t=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=2146
Z, =X, — X(t=12)=22-2146=054; Z,,=0821-Z,_,,=0821.054=0,45

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

HIkaJia oneHUBaHUA

YcTHBbII onipoc

YpoBeHb 3HAHHUH, yMEHHI U HAaBBIKOB 00YYarOLIErocsl IPU YCTHOM OTBETE BO BPEMs IPOBEACHHUS
TEKyIero KOHTposs ompenensercs Oamtamu B auamasone 0-100 %. Kpurepusmu oueHHBaHUS TpU
IPOBEJCHUU YCTHOTO OIPOCa SBJSIETCS IEMOHCTPALNS OCHOBHBIX TEOPETHUYECKUX TTOJIOKEHUH, B paMKax
OCBanMBacMoi KOMIICTCHIIMHU, YMCHUC IMPUMCHATH TIIOJYUYCHHBIC 3HAaHHA Ha IIPAKTHKE, OBJAJACHUC
HaBBIKAMH PEIICHHS SKOHOMETPHUECKHX 3a/1au.

IIpu o1leHUBaHUU PE3YIHTATOB YCTHOI'O OIIPOCA MCIIOIb3YETCsl CIICAYIONIAst IIKaJIa OLIEHOK:

100% - 90%

CTy,Z[CHT ACMOHCTPUPYCET COBCPIICHHOC 3HAHUC OCHOBHBIX TCOPETUUYCCKUX HOHO)KCHHﬁ,
B paMKax OCBaMBaeMoi KOMIICTCHO WU, YMECT MNPHUMCHATH IOJTYYCHHBIC 3HAHWSA Ha
IIPAKTUKEC, BJIAACCT HABBIKAMH PCIICHUA 3a1a4.

89% - 75%

CTyneHT JEMOHCTpHpYET 3HaHHME OONbIIe YacTH OCHOBHBIX TEOPETHYECKUX
IIOJIOKEHUH, B PaMKaX OCBaMBacMOW KOMIIETCHIIMM, YMEET NPUMEHSTH I10Jy4CHHbIE
3HaHUS Ha TMPAKTHKE B OTIACIBHBIX chepax mpodecCHoHATbHON AEATEIbHOCTH, BIIaIeeT
OCHOBHBIMM HaBBIKaMU PELICHUS 3a1a4

74% - 60%

CryneHT JEMOHCTPUPYET JOCTAaTOYHOE 3HAHUE OCHOBHBIX TEOPETHUECKUX IOJIOKEHUH,
B paMKax OCBAaMBae€MON KOMIIETEHIMH, YMEET MCIOJIb30BaTh MOJYUYEHHbIEC 3HAHUSA JIs
pelIeHusi OCHOBHBIX MPAaKTUYECKHX 3a/a4 B OTACIBHBIX cdepax NpodeccHnoHaTbHON
JeSATEIbHOCTH, YACTUYHO BJIaJICET OCHOBHBIMU HAaBbIKAMU PELICHHUS 3a7a4

menee 60%

CTy,Z[CHT ACMOHCTPUPYET OTCYTCTBUC 3HAHUSA OCHOBHBIX TCOPETHYCCKUX HOHO)KCHI/Iﬁ, B
paMKax OCBamBaeMoit KOMIICTCHOWHK, HEC YMCECT INMPHUMCHATH IOJTYYCHHBLIC 3HAHWA Ha
IIPAKTUKEC, HC BJIAZICCT HABbIKAMHU PCUHICHUA 3a1a4

TecrupoBanue

YpoBeHb 3HaHUI, YMEHUN U HABBIKOB O00YYaIOIIETOCs MIPH TECTUPOBAHUU BO BPEMS MIPOBEICHUS
TEKyIIero KOHTpoJs onpenensercs Oamtamu B auanazone 0-100 %. Kpurepuem oreHuBaHUS MpU
MPOBECHUN TECTUPOBAHUS SBJISIETCS] KOJIMYECTBO BEPHBIX OTBETOB, KOTOPHIC JIajl CTYACHT Ha BOIPOCHI
tecta. Ilpu pacuere komuyecTBa OayiOB, MOJYYEHHBIX CTYAEHTOM IO HTOTaM TECTUPOBAHMS,
HCIIONB3YETCs cienyomas Gopmyna:

5=2 1000
0

rae b — konu4ecTBo 6aJ'IJ'IOB, MOJIYYCHHBIX CTYACHTOM I10 UTOT'aM TCCTUPOBAHUA;
B — kommuectBO BCPHBIX OTBCTOB, JaHHBIX CTYJCHTOM Ha BOIIPOCHI TECTA,
O - 06H_ICC KOJIMYCCTBO BOIIPOCOB B TECTC.

Pemrenue 3a1au

HpI/I OICHUBAHUH PC3YJIbTATOB PCIICHUS 3aa4U1 MCIIOJIL3YCTCA CICAYIOIIAs IIKaJIla OICHOK!

100% - 90%

3aJla4ya BBIMIOJIHEHA MOJIHOCTHIO; B IOTUYECKUX PACCYKACHHUSIX U 0OOCHOBAHUH PELICHUS
HET TPOOENOB M OMMOOK, B PEIICHWH HET OMHOOK (BO3MOXHA OJHA HETOYHOCTb,
OMMCKA, HE SIBJISIONIASICS CJIEICTBUEM HE3HAHUS UM HEMOHMMAaHUs MaTepuaa)

89% - 75%

3a/1aya BBHITIOJIHEHA, HO 00OCHOBAHUS IIArOB PEIIEHUs HEIOCTATOYHBI; JAOIYIIeHA OJlHA
omunOKa WM ABa-TPU HEJI0UeTa B BBIKJIAJKAX, rpadukax

74% - 60%

JIOTyIIEHbl Oojiee OJHOM OImMOKM WM Oojiee ABYX-TpEX HEAOYETOB B BBIKJIAJKaX,
rpadukax, HO CTYJCHT BIaJeeT 00s3aTeNbHbBIMU 3HAHUSIMHU, YMECHUSMH, HaBBIKAMH 10
IIPOBEPSIEMBIM pa3zjiesiaM
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MmeHee 60%

JIOTYIICHBI OIMOKHU, MOKA3aBIIKNe, YTO CTYJACHT HE BIIaJieeT 00s3aTebHBIMHA 3HAHUSMU,
YMEHHUSIMH, HaBbIKaMU IO MTPOBEPSEMBIM pa3JiesiaM B MOJIHOM Mepe

5. OneHo4YHbIE MaTEePHAJIbI IPOMEKYTOYHON ATTECTANMM 110 JUCHMILTIMHE

5.1. MeToab! poBe/ieHUsi IK3aMeHa

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

[Ipu

HEOOXOIUMOCTH

npeaycMarpmuBacTCsa  YBCIIMYCHUC

BPEMCHHU Ha  IIOATOTOBKY K

IIPOMEKYTOUHOM artectauuu. [Iponenypa npoBeneHus: NpoMeKyTOUHOM arTecTaluu 11 o0ydaroIuxcs ¢
OrPaHUYEHHBIMU BO3MOXKHOCTSIMU 3/10pOBbSl U OOYy4aroIIMXCs WHBAJIMJIOB YCTAaHABIUBAECTCA C YU4ETOM
WH/IMBUYATbHBIX TICUXO(PHU3NYECKUX 0COOCHHOCTEH. [IpoMekyTouHas arTecTanus MOXeET IPOBOAUTHCS B

HCCKOJIBKO 3TalIlOB.

5.2. OueHo4Hble MaTepUAJIbI IPOMEKYTOYHOH ATTECTALUHN

Kommnonenrt [IpomexyTouHbIH / KITFOUEeBOH Kpurepuii onieHuBaHus
KOMIIETEHIUHU WHWKATOP OLICHUBAHUS
OIIK OC-3.1 — 3HaeT OCHOBHEIE TEOPETUYECKHE |— IEMOHCTPUPYET 3HAHUSI OCHOB
CnocoOeH UCIIOb30BaTh | IIOJIOXKEHHS: PHUCK, HEOIPEAEIEHHOCTh, | MATEMATHYECKONM  CTaTUCTUKHU,
MaTeMaTHYECKUI (hakTOpBI HEONIPECIICHHOCTH HEOOXOOUMMBIX [ aHalIu3a Hu
WHCTpYMEHTapui AJis OLIEHKU uHbOpMaAITUU npu
MTOCTPOCHHUS pelIeHnun THIIOBBIX
AKOHOMETPHUYECCKUI MaTeMaTUYECKHX 3aady;
MOJIETIeH JUIsl pelIeHHs — oneHka 3()()EeKTUBHOCTH TPETIOKECHUN | — aHAIU3UPYET u
NpUKIaIHBIX 3a1a4 10 Pa3BUTHIO OOBEKTAa HCCIEAOBAHHUS C | CHCTEMAaTHU3UPOBATH
ydeToM (hakTopa HEONPEIeIICHHOCTH CTAaTHCTHYECKUE  JaHHBIE  C
LIENTBIO BBISIBJICHUS
3aKOHOMEPHOCTEMN.
— IPUMEHSET  PErPECCUOHHBIN
aHaJIu3; OCHOBBI

CTaTUCTUYECKOTO OLIEHWBAHUS U
aHaJln3a TOYHOCTH IIapaMeTpOB
YpaBHEHHUSI PETPECCHH.

— BJageeT  HaBBIKaMHU 000CHOBaHHUs |— yMeeT pa3padaTbIBaTh HOBbIE
IIPUMEHEHUS pa3Iu4YHBIX METOJ0B | )KOHOMETPUUIECKUE MOAECIHA Ha
MOJEIHUPOBAHUS OCHOBE MCTOI0B
MaTEMaTU4YEeCKOro aHaJIn3a,
OIIK OC-5.1 — 3HaeT TMporpaMMHOe oOecredeHue, | — OCYIIECTBIISIET BEIOOD
Croco6en npuMeHsTh HCIIOIb3yEMOE npu pEIIEHUH | IPOrPAMMHBIX CpEICTB,
MH(OPMAIMOHHBIE OPaKTUYECKUX 3aJ1a4 SKOHOMETPUUECKUMMH | UICHOJb3YEMBIX IIPpA  PECUICHUM

TEXHOJIOTHH MIPHU
pELIEHUH IPaKTUYECKUX
3ajaq
SKOHOMETPUYECKUMU
METOJaMH

METOJaMH

MPAKTUYCCKUX 3aga4
9KOHOMCTPUYCCKUMH MCTOAAMU

— NpUMEHSET MH(POPMAaIMOHHbIE
TEXHOJOTHH IPU PEUICHUH MPaKTHUYECKUX
3a/1a4 SKOHOMETPUUECKUMHU METOAAMHU

— HCIOIB3YeT  IPOrpaMMHBIE
MIPOTYKTHI pu pereHnn
MIPaKTUYECKUX 3a1a4

9KOHOMCTPUYCCKMMHU MCTOJaM

— HCIIONIb3YeT MaTeMaTU4YeCKHUe METOJIbI U
3aKOHOMEPHOCTH SKOHOMHUYECKOW HayKH
JUTSL TIOJTOTOBKU U OOOCHOBAHUS PeIIeHUI
B Mpo¢eCCHOHATBHOM IeITeTbHOCTH

— UCIIONIB3YyEeT METOJIBI
MaTeMaTHYEeCKON CTAaTHCTUKHU B
nensax cbopa, oOpabOTKU H
aHaJIM3a JaHHBIX;

— TIPUBOANT 000CHOBaHUE
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Komnonent [TpomexyTOUHBIH / KII0UEBOH Kputepuii onieHnBanus
KOMITETCHIIUH MHJINKATOp OIICHUBAHHUS
NPUMEHSEMbIX METO/I0B
MaTeMaTU4eCKOW CTATHCTHKH B
nemsix  coopa, 00paboTKM U
aHaIM3a JIaHHBIX.
OIIK OC-6.1 — 3HAaeT 3aKOHOMEPHOCTH M METOJbI | — OCYIIECTBISIET  0OpabOTKY
CnocoOHOCTb MPUMEHSATh | 3KOHOMUYECKOM HAYKH, 3aJaud W Leid | nHpopMalmu, HEOOXOAMMYIO
YKOHOMETPUYECKHE poheCCHOHATILHOMN 1eATEIEHOCTH JUIst MOCTPOCHUS
METOBI JUIsl OLICHKH HKOHOMETPHYECKOH MOJETH B
3¢ (HeKTUBHOCTH pamKax peuiaeMon IMpHUKJIaJIHON
MIPOEKTOB 3a7a4u
— HCIIOJIb3YeT MaTeMaTHYECKHE METO/IbI U | — BBISBIISCT poOIeMBI
3aKOHOMEPHOCTH 3KOHOMHUYECKOH HayKH | 9KOHOMHUYECKOTO XapakTepa Ipu
JUISl IOATOTOBKH M 0OOCHOBAHMS PEIICHUH | aHANM3e KOHKPETHBIX CHTYaIUi
B IPOECCUOHATILHON IEATEIILHOCTH W TpemsaraeT  CcrmocoObl  HX
pelieHus, OLICHUBAET
PE3YIbTaTHI.

TunoBble OlleHOYHBIE CPeICTBA
Bonpocs! k 3k3ameny no aucuunianHe 51.0.03 «JxoHoMeTpuKa (IPOABHHYTHIH YPOBEHbD))»

1. Onpenenenne skoHOMETpUKU. OCHOBHBIE 3Tallbl dKOHOMETPUUECKOTO UCCIEA0BAHHUS.

2. llenu ¥ 3a1a4u 5KOHOMETPUYECKOI'O MOJICIUPOBAHUs (Ha IPUMeEpE).

3. Onpenenenyre S3KOHOMETPUUECKON Moieau. THUIbI IEpEMEHHBIX B SKOHOMETPUUECKUX MOJIEISIX.
OCHOBHBIE THUIIbI BHIOOPOUHBIX IaHHBIX.

4. Onpenenenue s3KoHOMeTpuueckon Mozenu. Kimaccudukaimsi 53KOHOMETPUIECKUX MOJIETIEH.

5. BeiOop BuJ1a MaTeMaTuyeckoi (GyHKINH.

6. CiydaiiHple BEIMYMHBI M UX YHUCJIOBbIE XapaKTEPUCTUKH: MaTEeMAaTUYECKOE OXKUIAHHE,
JUCIepCcus, CpeHee KBaApaTUIECKOE OTKIIOHEHHE.

7. BpiOopounas cpenHsis. BpiOopounas paucnepcust (Bapuanusi). CraHZapTHOE OTKJIOHEHHE.
Bri6opounas koBapuanus. Kosadpunuent nuneitnoit koppensunu. Kosdounuent nerepmuHanuu.

8. Beibopounas cpenusis. CBOMCTBA BHIOOPOUHON CPEIHEH.

9. Beibopounas aucnepcus (Bapuanus). CBoiicTBa qucnepcuu (Bapuaiun).

10. BeiOopounas koBapuanusi. CBoiicTBa BHIOOPOYHON KOBapHALIUH.

11. Jluneitnbiii ko3¢ dunment xoppensiuuu. CBoicTBa TUHEHHOT0 KO QHUIMEHTa KOPPEAILUH.
Turmel Koppensuui.

12. OcHOBHBIE IPUYHHBI CYIIECTBOBAHUS CIIy4allHOTO YJICHA.

13. Perpeccust o MeToay HauMEHBIINX KBAaJpaToB (00I1IME 3aMEUaHMs).

14. BwiBon BBIpaKeHHMH Ui mapamMeTpoB a, D nuHelHON mnapHOil perpeccuu MO MeETOAY
HaUMEHBIINX KBaIPaTOB.

15. MuTepnperanus TMHEHHOTO YPaBHEHUS PEIPECCUMU.

16. Onenka 3HAYMMOCTH IIApaMETPOB JIMHEHHOM pErpecCMM W KOPPEISLHH: JIMHEHHBIN
KOd(hDUIIMEHT KOppensaunu, KOdPPHUIHEHT TeTepMUHAIIUH, CPEAHUNA KOAD(UIIUEHT dacTHIHOCTH. CBS3b
¢ mapameTpom perpeccuu b.

17. t-xputepuii CTblofieHTa OLEHKM CYIIECTBEHHOCTH MapaMeTpoB JIMHEHHON perpeccun u
KOPPESIIHH.

18. Ananu3 qucnepcuil 171 OLEHKH CTENEHU 3HAaYMMOCTH YPAaBHEHHUSI IMHEWHON pPErpeccuu.

19. CranpaptHast ommOka, ¢aktuyeckoe 3HaueHue t-kpurepusi CThIOJEHTA, JOBEPHUTEIbHBIN
UHTEpBaJ ISl KO PHUIIMEeHTa THHEHHOI perpeccuu b.
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20. CrampmaptHas ommOka, (akTuueckoe 3HaueHHe U-kputepusi CTBIOJICHTA, JIOBEPUTEIbHBIN
MHTEPBAJI JJ1s1 CBOOOJHOTO K03 (huUIeHTa JINHEHHOH perpeccu a.

21. CranpaptHas ommOka, dakrtuyeckoe 3HaueHue t-xpurepus CtbrofeHTa i Koddduirenta
JIMHEWHOHN KOPPEIALUN.

22. InTepBalbHbIA U TOYCUHBIN MTPOTHO3bI HA OCHOBE JIMHEUHOTO YPABHEHUS PETPECCUH.

23. CpenHss OTHOCHTENbHAS OMIMOKA alIpOKCUMAITUH.

24. ABtokoppensmus octatkoB. Kputepuii [[apouna-Yorcona.

25. Mopenu TMHENHHOM perpeccuu ¢ reTepoCKeTACTUIHOCTHIO (00IIHe 3aMeYaHusl).

26. I'erepockeaCTHUHOCTb. MeTo/1bl OOHAPYKEHHS TeTEPOCKETACTUYHOCTU: BU3yalIbHBIM METO
U TECT paHroBoi koppemsuuu CoupMeHa.

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

28. MeTobl yCTpaHEHHUs TEeTEPOCKETACTUYHOCTH.

29. Henuneitnas naphHas perpeccus. Kiaccel HenuMHEHHBIX perpeccui. MeTtoj HauMEeHBbIIUX
KBaJpAaTOB IS OLIEHKU IapaAMETPOB HEJTMHEHHON perpeccuu.

30. [IpumeHeHnEe B SKOHOMUKE HETMHEUHBIX MOICIICH.

31. KoadpumueHT 31acTHYHOCTH 7151 TMHEHHOM U HEJTMHEHHBIX PErPeCcChid.

32. O606menHbIi MeTo HanMeHbIuX kBagpaTtoB (OMHK). Croiictea OMHK-oneHok.

33. CranroHapHbIi BpeMEHHOM ps: HACHTU(DUKALIKSA, XapaKTePUCTHKA, O0II1E 3aMeUaHusl.

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

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

36. ABTOKOppEIALMS YPOBHENW BPEMEHHOI'O Psi/ia U BBISIBIIEHUE €TI0 CTPYKTYPBHI.

37. MonenupoBaHU€E TEHICHIIMM BPEMEHHOTO psJIa.

38. MoaenupoBaHue CE30HHBIX U ITUKITNICCKUX KOICOaHUH.

39. Knaccuueckas nuHelHas MOJEIb MHOKECTBEHHOM pErpecCcuH.

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

41. Ouenka napameTpoB JJMHEHHON MHOXXecTBeHHOU perpeccur MHK.

42. Koadp¢uuueHT nerepMHHALUM U CKOPPEKTUPOBAHHBIM KOA()(PUIMEHT AeTepMUHALMM B
MOZI€JIA MHOXXECTBEHHOM JIMHENHOW perpeccun. VX cBOMCTBA.

43. [IpoBepka 3HAYMMOCTH YpPaBHEHMSI MHO>KECTBEHHOW JHMHEHHOUW perpeccuu. JloBepHUTEIbHbBIC
MHTEpBaJIbl KOAPGHUIMEHTOB U MPOTHO3UPYEMBIX 3HAYCHUH JTMHEHHON MHOKECTBEHHOM PEerpeccui.

44. OUKTUBHBIE IEPEMEHHBIE B PEIrPECCUOHHOM aHAJIU3E.

45. Tlonsatue cucteMbl OJHOBPEMEHHBIX ypaBHEHHH ux kiaccudukanus. OOImi BUa CUCTEMBI
JIMHEWHBIX OJJHOBPEMEHHBIX YPAaBHEHMI.

46. Cucrtembl JTMHEWHBIX OJHOBPEMEHHBIX YPAaBHEHUWM: IOHSTHS DHJIOTE€HHBIX, JK30T€HHBIX U
npegonpeaeneHHbx ypapHenuii. Hesosmoxxknocts npumenenuss MHK.

47. CucteMsbl TMHEHHBIX OJTHOBPEMEHHBIX YpaBHEHUH: PoOIeMbl HICHTUDUIIMPYEMOCTH.

48. JIByX11aroBbii METOJ HAMMEHBIIUX KBAJAPATOB ISl OLIEHKU MapaMETPOB CUCTEMBbl JIMHEHHBIX
OJTHOBPEMEHHBIX YPaBHEHUM.

49. KocBeHHBI MeTOJ HaUMEHBIIUX KBAJAPAaTOB JJISl OLIEHKH MapaMEeTpOB CUCTEMbI JMHEHHBIX
OJIHOBPEMEHHBIX YPaBHEHUM.

Hikajna oneHUBaHUA

VYpoBeHb 3HAHMI, YMEHHH U HaBBIKOB OOy4aromerocss MNpU YCTHOM OTBET€ BO BpeMs
MIPOMEKYTOTHOM aTTeCTaluu OTIpeNIeNISIeTCS OIIEHKaMH «OTIU4YHO» / «Xopouioy/
«Y nosnerBoputenbHo»/ «HeynosnerBopurensHo». Kpurepusmu oOleHMBAaHUS Ha 3adeTe C OLIEHKOM
SBIISIETCS JEMOHCTPAIHS OCHOBHBIX TEOPETUYECKUX ITOJIOKEHHH, B paMKaX OCBaWBaeMOW KOMIIETEHIIHH,
yMEHUE TpPUMEHSTHh TONy4YEeHHbIE 3HAHUSA HA MPAKTUKE, OBJIAJCHUE HaBbIKAMM aHalIM3a M
cucTeMatu3anuu nHdopmanuu B 00JacTu (pUHAHCOB.

Jns nuctunianH, GopMoil MPOMEKYTOUHOM aTTEeCTallMd KOTOPBIX SIBJSIETCS 3a4eT C OIICHKOMH,
MIPUHSATHI CIIEAYIONIHE COOTBETCTBUS:

- 90-100% - «otauuno» (5);

- 75-89% - «xopormo» (4);
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- 60-74% - «ynoBierBopuTeabHO (3);
- meHee 60% - «HEeyJJOBIETBOPUTETHHO (2).

HpI/I OLCHUBAHWHU PC3YJIbTATOB ATTCCTALIMU UCIOJB3YCTCA CICAYIOIIA IMIKaJIa OIICHOK!

100% - 90%
(oTIMuHO)

Oranbel KOMIIETEHIIMH, IPEAyCMOTPEHHbIE OOpa30BaTeIbHOM
oporpaMMoii, cGopMHpOBaHbI Ha BBICOKOM YypoBHe. CBoGoaHOE
BJIAQJICHUE MAaTEpUajOM, BBISBICHHE  MEKIIPEIMETHBIX  CBA3EH.
VBepeHHOE  BIIAJICHME IOHATUMHBIM  amlaparoM  JIUCLUIUIMHBL
IIpakTrueckue HAaBBIKU npodeccuoHaIbHON JEATEIIbHOCTU
chopMHpoBaHbl ~ Ha  BbICOKOM  ypoBHe.  CnocoOHOCTP K
CaMOCTOSITEJIbHOMY HECTaHAAPTHOMY PELICHHIO PAKTUYECKUX 3a/1a4

89% - 75%
(xopor1o)

Oranbl KOMIIETEHIMH, MPEAyCMOTPEHHbIE O00pa30BaTeIbHOM
IPOrpaMMoii, c(OpMHPOBAHEI JIOCTaTOYHO. JleranpHoe
BOCIPOM3BEeHHE YyueOHOro Marepuana. IIpakThueckue HaBBIKH
npo(ecCHOHANBHOM  JESITENbHOCTH B 3HAUUTEIBHOW  Mepe
chopmupoBanbl. [IpUcyTCTBYIOT HaBBIKM CAMOCTOSATEIHHOTO PEIICHUS
IPAKTUYECKUX 33Ja4 C OTJEJIbHBIMH 3JIEMEHTAMU TBOPYECTBA.

74% - 60%
(ynoBneTBopuTe
JIBHO)

Otanbl KOMIIETEHLIUH, IPelyCMOTPEHHbIE 00pa30BaTeIbHOI
nporpaMMoii, chopMUpOBaHBI Ha MWHHMAaJbHOM YypoBHE. Hammume
MHUHHMMAJIbHO JIOIIyCTUMOT'O YPOBHSI B YCBOGHMH y4eOHOro MarepHala,
B T.4. B CaMOCTOATEIBHOM DEIICHHMM IPAKTUYECKUX  3a1ad.
[TpakTueckue HaBbIKU npodeccuoHanbHOM JeSATEIIBHOCTH
c(hOpMHUPOBAHbI HE B [IOJIHON Mepe.

MeHee 60%
(HEYTOBJIETBOPUTEIHHO)

Ortanbl KOMIIETEHIIMH, MPEAyCMOTPEHHBIE 00pa30BaTeIbHOM
porpaMMoii, He chopMupoBaHbl. HemocTaTouHbIi YPOBEHD YCBOCHHS
MNOHATUMHOTO amnmapaTa M Haiauuue ¢GparMEeHTapHbIX 3HAHUK IO
qucuurinae.  OTCYyTCTBHE MHHUMAIBHO JIOMYCTUMOTO YPOBHS B
CaMOCTOATEJIbHOM PELICHUM IMPAaKTHYECKUX 3anad. [Ipaktuueckue
HaBBIKH MPOGHECCUOHATBLHON IeITeIbHOCTH HE CHOPMHUPOBAHBI.

DOoHIBI OLIEHOYHBIX CpeaACTB HpOMe)ICYTOQHOﬁ arTeCTalluu 1o AUCHUIUIMHE IIPEACTABJICHBI B

MPUJIOXKEHUH 1.

6.

Pedepar sBisercs MHAMBUIYAIbHOM CaMOCTOSTENFHO BBINOJIHEHHOW paboToil cryneHTta. Temy
pedepara CTyIeHT BBIOMpAeT U3 TeEpeyHs TeM, pPEKOMEHAYEeMbIX TIperojaBaTesieM, BEAyIIUM
COOTBETCTBYIOIIYIO AMCHUIUIMHY. Pedepar nomkeH comepxkarh CIEAyIOIIHE CTPYKTYpHBIE JIEMEHTHI:
Turyneneiii muct Copepxanue Bpenenume OcHoBHas dacth 3axmtouyeHHe CHUCOK JIMTEPaTyphbl
[Tpunoxenus (npu Heo6xonumocTtH). TpeboBanus k opopmiieHuto pedeparos: mpudt — 14, nmons — mo 2

MeToauueckue MaTepHaJibl 110 OCBOCHUIO TUCIHTUIIJINHBI

MeToauyeckue peKOMeHIaMU 110 HANTUCAHUIO pedepaToB

cM, uHTepBa — 1, 00beM — He MeHee 10 cTp.

PeKOMeHI[alll/l]/l Mo IMJIAHUPOBAHUIO 1 OPraHUu3aliii BpEMEHH, HCOﬁXOI[l/IMOFO Ha U3YyYCHUE

AUCHHUIIJIMHbI

CTpyKTypa BpeMeHH, He0OX0AMMOr0 Ha M3YyYeHHe TUCHUILIMHBI

®opMa n3ydeHus JUCHUTIITUHBI Bpewms1, 3aTpaunBaemMoe Ha n3ydeHue

JMCIIUTLIMHEL, %0

paboueit mporpamme

N3y4eHue nurepaTypsl, pPEKOMEHJOBaHHOM B 40

Penienue 3a/1a4, IPakKTUYECKUX YIPAXKHEHUN 40
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N3yuenune TeM, BHIHOCUMBIX Ha 20
CaMOCTOSITEIIbHOE PACCMOTPECHHE
Htoro 100

MeToanyecKkue peKOMEeHIAHH 110 MOAT0TOBKE K NPAKTHYeCKOMY (CEMHHAPCKOMY) 3aHATHIO

OCHOBHO# 11€JIbI0 TPAKTUYECKOTO (CEMUHAPCKOT0) 3aHSITHS SBJSIETCS MPOBEpPKA TIITyOUHBI
IMOHUMAaHUA CTyACHTOM I/I3y‘IaeMOf/'I TCMBI, yqe6H0r0 Marepuajia U yMCHHA HU3JIOKUTH €TI0 COACPIKAHHC
SCHBIM M YETKHM S3BIKOM, Pa3BUTHE CAMOCTOSATECIBHOTO MBIIUICHUS W TBOPYECKOW AKTHBHOCTH Yy
CTYJIGHTa, YMEHHUs pellaTh NpakTUYecKkue 3amaud. Ha mnpakThyeckux (CEMHHAPCKUX) 3aHSATHIX
[pENOoJaracTcsl paccMaTpUBaTh HauOoOJiee BaXKHbBIC, CYIICCTBCHHBIC, CJIOKHBIC BOIPOCHI KOTOpHIE,
HanOoJiee TPYAHO YCBAMBAIOTCS CTyACHTaMH. [IpH 3TOM TOTOBUTHCS K MPAKTUYCCKOMY (CEMHUHAPCKOMY)
3aHATHIO BCErla HY)KHO 3apanee. [I0ArotoBka K mpakTH4ecKoMy (CEMHUHAPCKOMY) 3aHSTHIO BKITIOYAET B
cebs cienyromiee:

- 00s13aTeIbHOE 03HAKOMJICHHE C BOIIPOCAMHU Il YCTHOTO OIpOca,

- W3y4YeHHE KOHCIIEKTOB JICKIIUH, COOTBETCTBYIOIIUX pPAa3/e/iOB y4eOHHKA, Yy4eOHOTrOo MOCOOwMs,
COZIEpP)KaHUsT PEKOMEH/IOBAHHBIX HOPMATHBHBIX MPABOBBIX aKTOB,;

- paboTa ¢ OCHOBHBIMH T€PMUHAMH (PEKOMEHIyEeTCSI X BBIYYHUTH);

- W3y4YeHHUE JOMOJHUTEIBHOW JIUTEPAaTyphl MO TEME 3aHATHS, Jejas MPU 3TOM HEOOXOIUMBIC
BBITIMCKH, KOTOPBIE MIOHAA00STCS PU 00CYKICHUH Ha CEMUHApPE;

- (dopmynupoBaHHE CBOEr0 MHEHHS [0 KaXJIOMy BONPOCY M apryMEHTHPOBAHHOE €ro
000CHOBaHMUE;

- 3aMKCh BO3HUKIIAX BO BPEMsI CAMOCTOSITEIbHON PabOThI ¢ yUeOHUKAMU U HAYYHOU JTUTEPATYPhI
BOIIPOCOB, 4TOOBI 3aTEM Ha CCMHUHAPC IMOJIYUUTh HAa HUX OTBCTHI;

- oOpaineHue 3a KOHCYJIbTAIUEH K MPEroaaBaTelIio.

PexoMeHIAIUM 110 U3YYEHHIO METOIHYECKMX MATEPHAJIOB

Meroauueckre MaTepuaabl MO JUCIHUILIMHE MMO3BOJSIFOT CTYACHTY ONTHMAIbHBIM 00pa3om
OpraHnu3oBaTb HNPOHECCC H3YUYCHUA I[aHHOI71 JUCLHUIIIINHBI. MCTOI[I/I‘-ICCKI/IG Marcepualibl MO0 AUCLHUIIINHE
MPHU3BaHBl MMOMOYb CTYACHTY TOHATH CHENU(UKY HM3ydaeMoro marepuaia, a B KOHEYHOM HTOTe —
MaKCHUMaJIbHO IOJIHO M KAuyeCTBEHHO €ro OCBOWTH. B MepByro odepenb CTYIACHT IOKEH OCO3HAThH
npeJHa3HAUYCHHE METOJUUECKUX MATEPUANIOB: CTPYKTYPY, LeIU U 3aiauu. [|Jis 3TOro OH 3HAKOMHUTCS C
npeaMOyJIoif, OIJIaBJICHHEM METOJHYECKUX MAaTepHajoB, TOBOPS HHA4Ye, OCYMISCTBISCT MEPBUYHOE
3HaKOMCTBO C HHM. B pasaene, MOCBSIIEHHOM METOJAMYECKHMM PEKOMEHAANUSAM TI0 HU3YUYCHHIO
AUCHUIUIMHBI, IMPUBOJAATCA COBCTHI IO INNIAHUPOBAHHUIO W OpTraHHU3allnH HCO6XOI[I/IMOFO AJId U3Yy4YCHUSA
JMCHIUIUIMHBL BPEMEHHU, OIMHUCAHUE TOCIIEI0BATEIIbHOCTH JICUCTBHI CTYJCHTa («CIICHAPHIA H3yYeHUS
JUCHUIUIMHBDY ), PEKOMEHJAMK Mo padoTe C JUTepaTypoil, COBETHI IO IMOATOTOBKE K JK3aMEHY U
pa3bsICHEHUs 110 MOBOy PabOThI C TECTOBOM CHCTEMOW Kypca W HaJl JIOMAIlHUMH 33JaHusIMU. B 1enom
AAaHHBIC MCTOAUYCCKHUE PEKOMCHAAIWHN CIIOCOOHBI OOJIETYUTH HN3YUYCHUC CTYACHTAMU AJUCHUILUIMHBI U
MOMOYb YCIIEIIHO CJaTh OJK3aMeH. B paszmene, cojaepkamieM Yy4eOHO-METOIUYECKUE MaTepUatbl
AUCHUIIIINMHBI, COACPKAHUC IMTPAKTUUCCKUX 3aHSTHH 110 JUCHUITIINHEC.

PexomeHaanum no caMocTosiTe/IbHOM padoTe CTyJeHTOB
Ha camocrositenbayto paboty cryaerntoB mno gucnumiuHe b1.0.03  «OxoHOMeTpHKa
(MpoIBUHYTHINA YPOBEHB)» BBIHOCSTCS CIEAYIONINE TEMBbI:

Ne Tema Bonpocsl, BeiHOCHMBIE HAa CPC Ounas 3aounas
n/n dpopma ¢popma
1 2 3 4 5
1 | Beenenue B Hcroprst BOBHUKHOBEHUS U PA3BUTHS 0]
9KOHOMETPUYECKOE sKoHOMeTpuKH. [Ipeamer, nenu n 3agaun
MOJICIIUPOBAHNE skoHomeTpuku. Mudopmarmonnas 6a3a 0

HKOHOMETPUYECKUX UCCIICOBAaHUN.
@akTopsl pa3BUTHS IKOHOMETPUKH. Poitb
CTaTUCTHKH B (pOpMUPOBAHUH
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HSKOHOMETPUYECKOTO METO/1a. DTarbl
HKOHOMETPHUYECKOTO UCCIICIOBAHMSL.

[Tapnas nunennas perpeccus | IIpocrast 1 MHOKECTBEHHAs! perpeccusl. P3
U KOppemsLus JlvHeiiHas U HeIMHEHAs perpeccus.
['paduueckuii MeTo MapaMeTpu3anuu
YpaBHEHUS JTUHEUHOUN perpeccuu, METo 1
HauMeHbIux kBajaparoB (MHK).
[TokaszaTenu kayecTBa [Toka3zaTenu kauectBa perpeccuu. OneHka P3
perpeccun CYIIECTBEHHOCTH IMapaMeTPOB YPABHEHHUS
JIMHEHOM perpeccun. MiHTepBasibl
MIPOTHO32 IO JIMTHEMHOMY ypaBHEHUIO
perpeccuu.
Henuneitnbie Monenu [TapameTpu3zanust ypaBHEHHN PErPECCHH, P3
perpeccuu u ux HEJIMHEHHBIX OTHOCUTEJIBHO HE3aBUCUMBIX
JMHeapu3alus MEePEMEHHBIX, HO JINHEUHBIX 110
napameTpam ypaBHeHus. [lapamerpuzanus
YPaBHEHUM PErPECCUU, HETMHEMHBIX
OTHOCHUTEJIbHO TapaMETPOB YPABHEHUSI.
DKOHOMHYECKAsT HHTEPIPETALIHS
Kod(duImenTa 3J1aCTUIHOCTH.
Koppensanuus i1 HenMHERHON perpeccum.
Cpennsisi omrnbka anmpoKCHMAIIUH.
Jluneiinas MozeIb Crnenudukarus moaenu. OTéop ¢hakTopoB P3
MHOECTBEHHOM PErpeccuu. | MpU NOCTPOEHUU MHOKECTBEHHOM
Perpeccuonnsie Moaenu ¢ perpeccun. DUKTUBHBIC IEPEMEHHBIE BO
MIEPEMEHHOMN CTPYKTYpOi MHOKECTBEHHOM perpeccuu.
(puKTUBHBIE IEPEMEHHBIE)
[Ipeanoceuiku MeToaa CBoiiCcTBa OLICHOK METO/1a HAUMEHBIIINX (0]
HaUMEHBIIINX KBaJAPaTOB KBaJIpaToB.
(MHK)
Moaenu nTuHEeHHOM JIvHeiHbIe perpecCUOHHBIE MOJIENH C P3
perpeccuu ¢ reTepOCKEIaCTUUYHBIMU U
reTepOCKeIaCTUYHOCTBIO. ABTOKOPPEIMPOBAHHBIMHU OCTaTKaMH.
ABTOKOppenanus ocTatkoB. | OOOOIEHHBINH METO] HAUMEHBIITUX
O0600111eHHbII MeTOA KBaJIpaToB.
HaWMEHbIINX KBaJApPaTOB
XapakTepuCTUKHU ABTOKOppesiIMs ypOBHEH BPEMEHHOTO P3
BPEMEHHBIX PAJIOB, UX psina. BeisiBneHue CTpyKTypbl BPEMEHHOTO
UJIEeHTU(DUKAIHS. psna. MoaenupoBaHue TCHACHITNI
MopenupoBanue BpEMEHHOTO0 psiaa. MoaenrpoBaHue
OJTHOMEPHBIX BPEMEHHBIX CE30HHBIX M IIUKJINYECKUX KOJIeOaHUH.
psanoB. MonenupoBaHue MopenupoBaHue TEHAEHIIUN BPEMEHHOTO
HeCTallMOHAPHBIX psia Ipyu HATMYUHU CTPYKTYPHBIX
BPEMEHHBIX PsJIOB U3MEHEHUM.
Cucrembl TMHEHHBIX [TonsiTHE O CUCTEMAX SKOHOMETPUUYECKUX P3 T

OJIHOBPEMEHHBIX YPaBHEHUU

ypaBHenui. Knaccudukarus cucrem
HPKOHOMETPHUYECKUX ypaBHEHMM. CucTeMa
JIMHEWHBIX OJHOBPEMEHHBIX YPaBHEHUH.
[TpuBenenHas ¢popma MOJIENH.
WNnentuduxanus CTpyKTypHOU MOJIETH.
KocBeHHBIH, ABYXIIIaroBbIi METO]
HAaMMEHBIINX KBAJIPaTOB.
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HeorbsemnembIM 37€MEHTOM y4eOHOTO Ipolecca SBISETCS CaMOCTOsTeNbHAs paboTa CTyJeHTa.
[Tpu camocTosATeNnBHOI paboTe JOCTUTACTCS KOHKPETHOE YCBOCHHE YYEOHOTO MaTepHaia, Pa3BUBAIOTCA
TEOPETUYECKHE CIOCOOHOCTH, CTOJb BaXKHBIC IJISI COBPEMEHHOW MOATOTOBKU CIEHUAINCTOB. DOpMBbI
CaMOCTOSATENILHON pabOThI CTYJEHTOB IO JUCIUIUIMHE: HAIMCAaHHE KOHCIEKTOB, IOATOTOBKA OTBETOB K
BOIIPOCAM, PEILICHUE 3a]1a4, UCCIIEI0BATENIbCKast padoTa.

3agaHus Uil CaMOCTOSITENIbHON pabOTHl BKIIIOYAIOT B ce0s KOMIUIEKC aHAIUTHYECKHUX 3aTaHUM
BBITIOJIHEHUE, KOTOPBIX, MpPEINoiaraeT TIIATEIbHOE M3Y4YCHHE HAyYHOM M y4eOHOH JIMTepaTyphl,
NEepUOANYECKUX U3JaHUM, a TAaK)KE 3aKOHOIAaTEIIbHBIX M HOPMATUBHBIX JOKYMEHTOB, MIPEAJIaracMbIx B I1.6
«Y4eOHas TUTepaTypa u pecypcbl HH()OPMaIMOHHO-TEIIEKOMMYHHUKAIIMOHHOH cetn "MHTepHeT", yueGHO-
METOIMYECKOEe 00ecreyeHne CaMOCTOSTEIbHOM PadOThl 00YYAIOIIMXCS 110 TUCIUTUTHHEY.

Pexomenpauuu no padore ¢ JJuTepaTypou

[Tpy u3y4eHnn QUCUMIUIMHBI 0CO00€ BHUMAHHE CIIeNyeT 0OpaTUTh Ha JTUTEPATypHbIC HCTOYHHKH,
yKa3aHHbIE B CIIMUCKE OCHOBHOHM M JOIOJIHUTENBHOW JUTEpaTypbl. B HUX wH3nararoTcsi HEOOXOIMMBbIE
TCOPCTUYCCKHUEC CBCIACHHA, Ha IMPUMCPAX pacCMATPHUBAIOTCA OCHOBHBIC SKOHOMCTPHYCCKUC MCTObI,
MIPUBEICHBI HEOOXOUMBIE TEOPETUUYECKHE CBeIeHUs U (OPMYIIBI JJIsl pacueTa THUIOBBIX 3a/1ad.

N3yvast marepuain no y4eOHHUKY, CIE€QYeT NEPEXOJUTh K CIEAYIOLIEMY BOIPOCY TOJIBKO IOCIIE
noHuMaHus mnpeasiaymero. Ocoboe BHHMMaHME cielyeT oOpam@aTh Ha Ha3HAYEHHE OCHOBHBIX
MaTeMaTHYeCKUX MeToNoB. HeoOxomumo moapoOHO pa3Ouparh NPUMEPBI, KOTOPBIC IOSCHSIOT
TEOPETUYECKHIl MaTepual, U YMETh CTPOUTHh aHAJIOTHYHBIE MPHUMEPHl caMocTosATeNbHO. [Ipu n3yyeHun
Marepuaia mo y4eOHHUKY TOJIE3HO BECTHM KOHCHEKT. Ha moisix KOHCIeKTa cienyeT OoTMedaTh BOIMPOCHI,
BbIJICTICHHBIE JIs1 TOJyYeHUsl KOHCYIbTAIMH [IPEenojaBaTes.

PexomeHngaumnu mo noAroToBKe K 3K3aMeHy

[Ipy MOArOTOBKE K 3a4eTy, 9K3aMEHY BHHUMATENIBbHO H3YyYUTE PEKOMEHIOBAHHYIO JIUTEPATypy,
y4eOHBII Marepuajg 1O KOHCIEKTY, PAacCMOTPUTE NPUMEPHI, BBITIOJHUTE YNPAKHEHHUS W 3a/JaHUS;
CaMOCTOSITENILHO TMPOBeaUTe 00pabOTKY MaHHBIX, IPUMEHUB K HUM MOJIXOJSIIMA IKOHOMETPUUYECKUN
METO/, IPOUHTEPIPETUPYUTE PE3yIIbTATHI.

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

7.1. OcHoBHAas JUTEpaTypa

1. EnuceeBa U. M. OxoHoMeTpuka : yueOHuk juisg By3os / . W. Enuceesa [u 1p.] ; moa penakuueit
N. U. EnuceeBoii. — Mocksa : U3natensctBo Opaiit, 2023. — 449 c. — (Bricmee oOpa3oBanme). —
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 : anektponHbIi // OOpa3oBarensHas iardgopma KOpaiit [caiit]. — URL:
https://urait.ru/bcode/537389

3. Kpemep, H. III. DxoHoMeTpHKa : y4eOHUK U MPAaKTUKYM JJI aKkajeMHuecKkoro OakanaBpuara /
H. 1II. Kpemep, b. A. IlyTko ; moxa pen. H. III. Kpemepa. — 4-e uzn., ucrp. u gon. — M. : U3natenscTBo
IOpaiit, 2022. — 308 ¢. — (Bricmee oopazoBanue). — ISBN 978-5-534-08710-9. — Pexxum nmoctyma :
https://urait.ru/viewer/ekonometrika-488678#page/2

7.2. JloTioTHATEIbHAS TUTEpATypa

1. bacosckuii JI.E. OxoHomeTpuka: yuebHoe nocodue. — M.: UIHOPA-M, 2022.-48 c. — ISBN
978-5-369-01569-8 (PMOP) — ISBN 978-5-16-105038-5 (Mudpa-M, online) — Pexum mnoctyna:
https://znanium.com/read?id=380060
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2. I'amoukuH, B. T. DxoHOMETpHKa : YUeOHUK U MTpakTUKyM Jutsi By30B / B. T. Naoukun. — M. :
WznarensctBo FOpaiit, 2022. — 293 ¢. — (Boicmee obpazoBanue). — ISBN 978-5-534-14974-6. —
Pexxum noctyna https://urait.ru/viewer/ekonometrika-490094#page/2

7.2. HopMaTHUBHBbIE MPABOBbIE JOKYMEHTHI M HHAS MPpaBoBasi HHGopManus

7.3. UuTepHeT-pecypchbl

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

2. DKOHOMUKa 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 Pa3JIMYHBIC CAWTHI, COAEpIKAIIe B CBOOOAHOM JOCTYIE JaHHBIE SKOHOMUYECKOM
CTaTUCTHUKH )

4. http://lwww.census.gov/ipc/www/idb  (mexnayHapomHas 0a3a gaHHBIX bropo mepemnucu
nacenenus CIIIA / U.S. Census Bureau -International Data Base (IDB)).

5. http://lwww.econ.kuleuven.be/gme/data.htm (craTucrudyeckue maHHBIC, WCIOJL30BAaHHBIC B
kaure: Bepouk M. (2008). [TyreBoauTens mo coBpeMeHHOI skoHoMeTpuke. M., Hayunas kaura)

6. http://economist.mrsu.ru/info/kaf statistic/poleznie ssilki.html (mone3HbIe CCBUIKM Ha CaWTHI,
Ha KOTOPBIX MPHUKJIAJIHON SKOHOMHCT MOKET HAWTH JaHHBIC JIJIsl HCCIICTIOBAHHIA).

7. http://www.feweb.vu.nl/econometriclinks/slinks/ (ma sTtom caiite wumeercss Oosblioe
KOJIMYECTBO CCHUIOK Ha pa3jM4YHble HHTEPHET-PECYpChl, IOCBSIICHHBIE H3yUYEHHUIO, pa3paboTKe W
MPUMEHEHHIO SKOHOMETPHUECKUX METOIOB).

8. MaTepuajbHoO-TexHHYecKas 6a3a, MHGOPMALHMOHHbIE TEXHOJIOTHH, MTPOrPAMMHOE o0ecrevyeHue
U HH(OpPMAIIHOHHBIE CTIPABOYHbIE CHCTEMbI

MartepuaabHO-TEXHHUYECKOE 00CCIICYCHUE TUCITUTUIMHBI BKIIFOYAET B CeOs:
» JlexuuoHHBIC ayJUTOPUH, 000PYIOBAHHBIE BUICONPOCKIITMOHHBIM 000PYA0BAaHUEM ISl TIPE3CHTAIINH,
CpeJICTBaMH 3BYKOBOCIIPOM3BEICHUS, SKPAHOM;
» TlomemeHust JUIsl POBEICHHUS CEMUHAPCKUX M MPAKTHYECKUX 3aHATHH, 000pYyIOBaHHBIC y4eOHOMH
MeO0enbIo.
» JlucumnnuHa moanepkaHa COOTBETCTBYHOIIUMH JIMIEH3UOHHBIMU TMPOTPAMMHBIMU TPOAYKTAMU:
Microsoft Windows 7 Prof, Microsoft Office 2010, Kaspersky 8.2, CIIC T'apant, CIIC

KoHcynbraHT.
ITporpammHBIe cpecTBa oOecriedeH s yueOHOro Ipolecca BKIIOYAIOT:
» Tlporpammbl mpe3eHTalMoHHO# rpaduku (MS PowerPoint — i MOArOTOBKM CHalioB U
MIpe3eHTalHi);

» Texkcrobie pegaktopsl (MS WORD), MS ECXEL — asst Tabiuit, uarpamm.

By3 obGecneunBaer kaxaoro oOydaromierocs padOYUM MECTOM B KOMIIBIOTEPHOM Kjacce B
COOTBETCTBHH C 00BEMOM HM3y4aeMbIX TUCLMILIMH, 00ECIIEeUMBAET BBIXO B C€Th MIHTEpHET.

[Tomemienuss s  CcaMOCTOATENbHOM  pabOThl  OOYYAIOIIMXCS  BKJIIOYAIOT  CJETYIOIIYIO
OCHAIEHHOCTB: CTOJIbl AyJWTOPHBIE, CTYJIbs, AOCKH ayJAUTOPHBIE, KOMIIBIOTEPHl C IMOJAKIIOUEHUEM K
JIOKQJIbHOM CeTH MHCTUTYTA (BKJIIOYas MpaBoOBbIe cucTeMbl) U IHTepHeT.

Jns u3ydeHuss ydeOHOM IUCLUIUIMHBI MCIIOJB3YIOTCS aBTOMAaTH3MpPOBAaHHAS OHOIMOTEUHast
nH(pOpMallMOHHAsl cHUCTeMa M 3JIEKTPOHHbIE OMOIMOTEUHBIE CUCTEMBI: «YHHMBEpCUTETCKas OHOIMOTEeKa
ONLINE», «9nextponHo-Oubnmoreynas cucrema uznarenbctsa JIAHBY, «9nexTponHo-OnbmnoTeuHas
cuctemMa wu3aarenbcTBa «tOpaity, «OnekTpoHHO-OMOMMoTeuHast cuctema I[PRbooksy, «Hayunas
anekTpoHHas 6ubanoreka eLIBRARY» u nip.

ObecnieunBaeTcsi BO3MOXKHOCTh OECHPENATCTBEHHOTO JOCTymna OOydaroluuxcs HWHBAIWJIOB B
ayJUTOpUH, TyaJeTHbIE U JIpyrHe MOMENIEHHs, a TaKKe HUX NpeObIBaHMS B YyKa3aHHBIX MOMEIIEHUSX
(Hanmu4Me MaHIyCcOB, MOpPYYHEN, PACHIMPEHHBIX IBEPHBIX MPOEMOB, JU(PTOB, MPU OTCYTCTBUU JU(TOB
ayIUTOpUsl pacrojaraeTcsi Ha [EepBOM JTaXKe, HAIWYME CHEHUAIBHBIX Kpeceal U JIpYyrux
IPUCTIOCOOTICHU).
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VY4eOHble ayIUTOpUM sl BCEX BUAOB KOHTAaKTHOM M CaMOCTOSTEIbHOM paboThl, HayudHas
O6ubMMoTeKa U MHbIE TIOMEILEHHS Uil OOy4YeHHUs] OCHAILCHBI CIIEIHATbHBIM 000PYIOBaHHEM M yUCOHBIMU
MECTaMM C TEXHUYECKUMU CPEeICTBAMH 00yUeHMsI U1 00yUaroIUXCsl C OrpaHMYEHHBIMU BO3MOXKHOCTSIMU
37I0POBbS U 00YYAIOIIMXCS MHBAIUAOB C Pa3HBIMU BHJIAMH OTPAaHUYCHUHN 3710POBBSI:

- C HAPYLICHUSMH 3PEHUSL:

[Mpunrep bpaiins braille embosser everest-dv4

DIIeKTPOHHBIN pyuHO# BUseoyBeneuntesib CAHDJ]

- C HAPYUICHUSIMH CITyXa:

cpeactBa OecripoBoAHON nepenaun 3Byka (FM-cucremsi);

aKyCTUYECKHI YCUIIMTENb U KOJIOHKH;

TUdIIoQIeIIIIIeepbl, PaJIuOKIACCHI.

- C HAPYIICHUSMHU ONOPHO-/IBUTATEIILHOTO arIapara:

HEepeBUKHBIC, PpEeryJupyeMbleé HPrOHOMHUYECKHE HapThl € HCTOYHUKOM IHUTaHUS UL
WH/IMBUYaTbHBIX TEXHUYECKUX CPEICTB;

KOMIIBIOTEpHAsi TEXHUKA CO CIIELUAJIbHBIM IPOrPAMMHBIM 00€CIIEUEHUEM;

aJIbTepHATUBHBIC YCTPOMCTBA BBOJA MH(OpMAIINH;

JpYTruX TEXHUYECKHUX CPEICTB NpueMa-liepenadyn yuyeOHoW MHGOpMaLuu B JOCTYNHBIX (opMax
IUISL CTYZICHTOB C HAPYIICHUSMHU OMOPHO-ABHUTATEIBHOTO amrapara.

Hoctyn k uHopManMoHHBIM U OubIMOrpaduyeckuM pecypcaM B ceTd MHTepHeT i KaXKaoro
00y4aromerocss MHBAJIN/Ia WM 00yYaroIerocsi ¢ OrpaHMYeHHBIME BO3MOKHOCTSMH 3/I0pOBBsI 0OecIieyeH
IIPEJOCTaBIEHUEM €My HE MEHEee YeM OTHOTO y4eOHOro, METOAMYECKOTO MEeYaTHOrO U/WIIN 3JIEKTPOHHOIO
W3JIaHUS 0 aJaNnTallMOHHOW IMCUUIUIMHE (BKIIOYAs SJIEKTPOHHBIC 0a3bl MEPUOAMYECKUX W3JAHHMN), B
¢bopmax, aganTUPOBAHHBIX K OFPAaHUYEHUSIM UX 310POBbs U BOCIIPUATHS MHPOPMAIIH:

Jist oOydaroniuxcst ¢ HapyImeHUsIMA 3PSHUS:

e B rie4aTHON (hopMe yBEITUUEHHBIM IIPUPTOM;

®B Q)opMe QJICKTPOHHOI'O JOKYMCHTA,

B opme ayauodaiina;
e B nieyaTHoi popme mpudTom bpaiins.

Jnst oOydaronmxcsi ¢ HapyIIeHUSIMH CITyXa:
B IieyaTtHoM (opme;

¢ B JopMe IEKTPOHHOTO JJOKYMEHTA;

B (hopMme ayauodaiina.

Jlns oOyuaronuxcsi ¢ HapyIeHUsIMU OTIOPHO-/IBUTaTeIbHOTO anmnapara:
B IleyaTtHoM (opme;

¢ B JopMe IEKTPOHHOTO JJOKYMEHTA;

B (hopme ayaunodaiina.

ConepkaHue aJanTallMOHHOW JHCHUIUIMHBI pPa3MEIIeHO Ha caiite nH(}OpMaMOHHO-
koMMyHUKaImonHoi cetu Mntepuer: Cepuika: http://vlgr.ranepa.ru/sveden/education/ ...

HNudopmanmoHHble cpencTBa 0OydeHHH, aJlalITUPOBAaHHbIE K OTPAaHUYEHUSIM  3/10pPOBbS
00yYaroImxcsi:

OJICKTPOHHBIC y‘le6HI/IKI/I, y‘le6HBIe (1)I/IJ'II>MI:I 110 TEMATHUKE JAUCIIUITIINHBI, IMpe3CHTal U,
WHTEPAKTHBHbIE Y4eOHblE M HArJSIHBIE IOCOOWS, TEXHWYECKHE CPEJCTBA IPEIbsBICHHUS HH(GOpMAIUN
(MyJIBTUMETUIHBIN KOMILIEKC) U KOHTPOJISl 3HAaHUH (TECTOBBIE CHCTEMBI).

3BC «Aiibyke», UndopmanmonHo-npaBoBblie 0a3bl gaHHbIX («KoncynbranT [lmocy, «["apanT»).

MynbTUMEANITHBIA KOMIUIEKC B JIEKITAOHHON ayIUTOPHH.
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Ipuio:xenne 1.
(Denepaﬂbnoe rocyrapCcrBeHHO€ 610[[)R€TH06 oﬁpasonaTenbﬂoe
yupexaeHue BbIcIiero o0pa3oBanusi
«POCCHMCKASI AKATEMUSI HAPOJHOTI'O XO3SIICTBA U
IT'OCYJAPCTBEHHOM CJIYKBbI ITPU IIPE3UJIEHTE POCCUIICKOMN ®EJIEPAIIAN»

Bonrorpanckuii uactutyT ynpasieHus — pumran PAHXul'C
DKOHOMHYECKHUH (aKyJIbTET
Kadenpa nndpopmanimoHHBIX CHCTEM U MAaTEMAaTUYECKOTO MOJIEIMPOBAHUS
YTBEPXJEHA
y4EHBIM COBETOM
Bonrorpaackoro mHCTUTYTa yrpaBieHUs —

¢ummana PAHXul'C
[Ipotokom Ne2 ot 21.09.2024 r.

INPOI'PAMMA MAT'NCTPATYPBI

Yder, aHau3, ayguT

(Haumernosanue 0OPA306aMeNLHOU NPOSPAMMbL)

®OH/IbI OLIEHOYHBIX CPEJICTB IPOMEXKYTOUHOM ATTECTALIUU 1O
JAUCIHUIIJIMHE

b1.0.03 «JxoHOMeTpHKA (IPOABUHYTHIH YPOBEHbD)»

(K00 u HaumeHoBaHUe OUCYUNTUHDBL)

38.04.01 DxonoMuka

(K00, HauMeHO8aHUe HANPAGIEHUsL NOO2OMOBKU /CREYUATbHOCU)

3aounas

(chopma (popmul) 0Oyuenus)

I'on mHabopa — 2025 .

Bonrorpan, 2024 r.
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DOoHABI OLIEHOYHBIX CpeacrTs l'lpOMC)KyTO‘lHOﬁ ATTECTAllMHU 10 JUCHHUITIJINHE ((3ROHOMeTpI/IRa»

HToroBplii TeCT MO JUCHUILIIMHE « IKOHOMETPHUKA»

1. Hcnonp3oBaHWE B OSKOHOMETPUYECKOM MOJACITUPOBAHWM TMAPHOH PETPecCHd BMECTO
MHOKECTBEHHOM SIBJISICTCSI OITUOKOMA:

1) BEIOOpKH 2) u3MepeHus 3) nuHEeapu3anuu 4) cienuduKau

2. Ilpu mOCTPOEHHMU MOJETU MHOXECTBEHHOH pPErpeccMd METOJOM IOIIAroBOTO BKIIOYEHHUS
MEPEMEHHBIX Ha IEPBOM 3Talle pacCMaTPUBACTCSI MOJIENb C:

1) omHOI OOBSACHSIONIEH MMEPEeMEHHON, KOTOpasi UMEET C 3aBUCUMOW MEPEMEHHON HanOOIbIIHIA
KOd(hPUIMEHT KOppesaun

2) HECKOJIbKHUMH OOBSCHSIOIIUMHU MEPEMEHHBIMU, KOTOpPHIE MMEIOT C 3aBHUCHUMON MepeMEHHOM
KOA(QPHUIHUEHTH KOPPEISAIHUU 110 MOy t0 Oobie 0,5

3) onHON OOBSCHAIONICH MEPEMEHHOM, KOTOpas UMEET C 3aBUCHUMOW NMEPEMEHHOW HAUMEHBIIHMA
KO2(DPUIMEHT KOppEeIAUn

4) MOJIHBIM MepeYHeM OOBACHSIONINX TEPEMEHHBIX

3. OUKTUBHBIC TIEPEMECHHBIC 3aMEHSIOT ...

1) nporuo3upyemsble 3Ha4eHUs 2) ciaydyailHble OLINOKU

3) KoJIMYECTBEHHBIE IaHHbIEC 4) KaueCTBEHHBIC IEPEMEHHbIE

4. B nuHeHHOM ypaBHEHHH MapHOi perpeccuu y = a + bX + & nepeMeHHBIMU HE SBIISIOTCS:

Dy, x 2)a, b 3) b, x 4) a, b, x
" - \2
¥, J} S = Z (.J’i -y -g)
5. llyctp ¥ ¥ — dakTuyeckue 3HaYeHUs, * ! — pacyeTHbIE 3HAUYCHUS, i=1 , TOraa
CHCTeMa HOPMAaJIbHBIX YPABHEHHH MMOTy9IaeTCs U3 YCIIOBUS:
1) paBeHcTBa 3HaYeHUS QYHKIMU S HYITIO 2)MuHUMH3AINAN GYHKIUU S
3) paBeHcTBa 3HaUeHUS PYHKIMH S €IMHULIC 4) wmakcumuzauuud  ¢yHkuu - S6.  Ecnwm

MPEANOCHUIKA METO/1a HAMMEHBIIINX KBAJAPATOB HAPYIIEHBI, TO:

1) olleHKH MapaMeTpoB MOTYT He oOjazaTh cBoWcTBaMH 3()(PEKTUBHOCTH, COCTOSTEIHHOCTH M
HECMEIEHHOCTH

2) KoahHUIMEHT PEerpeccuu SIBISIETCS HECYIECTBEHHBIM

3) K03 GUITUEHT KOPPETSAIUH SIBISIETCS HECYIIECTBEHHBIM

4)NoTy4eHHOE ypaBHEHUE CTaTUCTUYECKH He3HaunMo?. [Ipu mpumeHeHnn MeToja HauMEHBIINX
KBaJpaToB CBOMCTBaMH d(P(HEKTUBHOCTH, COCTOSITEIHHOCTH U HECMEIIIEHHOCTH 001 at0T OIICHKHU:

1) ciy4aiiHOM BEIMUYMHBI 2) mapameTpoB

3) 3aBUCUMOI1 IEPEMEHHOU 4) He3zaBucuMoOW mepeMeHHOUS. O06o06mennbiii MHK

IMPUMCEHACTCA B Cliydac:
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1) HanmM4Us B OCTaTKax reTepoCKeJaCTUYHOCTH WM AaBTOKOPPEIALIUT

2) HanmU4uMs B MOJIENTH (PMKTHBHBIX TIEPEMEHHBIX

3) HaJIM4YKMs B MOJENN MYJIbTUKOJUIMHEAPHOCTH

4) HamMuusi B MOJIeIM He3HaYMMBIX orieHOKY. 1o ypaBHeHuto perpeccun Yy = f(X) + € paccunrano
3Ha4yeHue Ko3(hHumeHTa Koppessiiiuy, KOTOPOe XapakTepU3yeT TECHOTY CBSI3U MEXY:

Dyuce 2)yux 3) y u f(X) 4)Xueg

10. Onpenenenue AMCIEpPCUU Ha OJHY CTENEHb CBOOOABI MPUBOAUT OOIIYI0, OOBSICHEHHYIO U
OCTaTOYHYIO IUCIIEPCHUH K:

1) onHOM pazMepHOCTH 2) cpaBHUMOMY BHUIY

3) Ge3pa3mMepHOMY BHUITY 4) Tabmmunomy Buayll. Eciam koaddunmeHnt perpeccuun
SBJISICTCS HECYIIECTBEHHBIM, TO €r0 3HaU€HUEe IIPUPaBHUBAETCS K:

1) Kk TAGNUYHOMY 3HAYEHUIO U COOTBETCTBYIOIINN (haKTOP HE BKIKOYAETCS B MOJIEIb

2) HyJIO M COOTBETCTBYIOIINI (PaKTOP HE BKIIIOYACTCS B MOJICITb

3) K eAMHMUIIE U HE BIUSET Ha pe3yibTar

4) K HYJIIO U COOTBETCTBYIOLIUI (hakTop BKIIOUaeTcss B Mojenbl2. Mcnonbp3oBaHue MOIMHOMA

BTOPOI'O IIOpAJIKa B Ka4CCTBEC pereCCHOHHOﬁ 3aBUCHMMOCTH AJIA O,HHO(i)aKTOpHOﬁ MOACIN 06YCJIOBJ'I6HO

1) oTCyTCTBHEM TEHACHIIMT

2) U3MEHEHUEM HaIPaBICHUSI CBA3H PE3YIbTUPYIOLIETO U (PaKTOPHOT'O MPU3HAKOB

3)HEOTHOPOAHOCTHIO BEIOOPKHU

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

1) uaTerpupoBaHuy GYHKIHH 110 TapamMeTpam

2) nupdeperunpoBanry GYyHKIIMU IO TapaMeTpam

3) paznoxxeHnu QyHKLIUU B Pl

4) norapugMupoBaHUU W 3aMeHe TMpeoOpa3oBaHHOU nepeMeHHol 14. KommoHeHTa BpeMEHHOTO
psna, OTpakarolas MOBTOPAEMOCTb DKOHOMHUYECKMX IPOLECCOB B TEYEHHE HE OUYEHb JUIMTEIBHOTO
nepuoja (roja, KBapraia, Mecsla 1 T.1.), Ha3bIBaeTcs: 1) cilydaliHON KOMIIOHEHTON

2) TpeH1I0M

3) IUKINYECKONH KOMIIOHEHTOM 4) ce3oHHON KkommoHeHToM15. OOnactb
3HAYeHUH aBTOKOPPENSAIMOHHON (PYHKIMHU MPEACTABIISAET COO00I MPOMEKYTOK:

1) [-1,0] 2) [-1,1] 3) (-1,1) 4) [0,1]16. Jlemas  4yacTh
CHCTEMBI B3aMMO3aBUCHUMBIX YPaBHEHUH MPECTaBI€HA BEKTOPOM:

1) 3aBUCHMBIX HE3aBHCUMBIX ITE€PEMEHHBIX 2) 3aBUCHMBIX IT€PEMEHHBIX
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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;
OTtBeprkeHue B IEHCTBUTEIBHOCTH IIPABUIILHON HYJIEBOM TUIIOTE3HI;
[IpunsaTHE B NEHCTBUTEIBHOCTH IPABUIIBHON HYJIEBOW TMIIOTESBI;

OTBeprkeHue B IEUCTBUTEIBHOCTH HENPABUILHON HYJIEBOM TMIIOTE3bI;

21. 3amaueit KOPPEMAIMOHHOTO aHATTN3a SBJISETCS:

1)
2)
3)
4)

MIOCTPOCHUE YPABHEHUS CBS3H MEXIY IIEPEMEHHBIMU;
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)

25.

o0bscHsETCS

1)
2)
3)
4)

YMeHnbIaeTcs
Ocraercd 0€3 U3MEHEHUT
VBenuuusBaercs

Koneobnercs

[lycte koadduuuent nerepmunanuu paseH 0,982, Torma ypaBHEHHEM perpeccuu

JUCIIEPCUH PE3YJIbTATUBHOTO IPU3HAKA:
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,

(bOopMUPYIOIIKUX YPOBHU BPEMEHHOT'O Psijia, O3HAYAET:

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 NpUMEHSETCS MpU IPOBEPKE TUIOTE3bl O HOPMAIBHOM 3aKOHE

pacnpeziesieHus: TeHepaJIbHON COBOKYITHOCTH:

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 pe3ynprata HE MOXET OBITh NMPH HAXOXKACHUU JTOBEPUTEIHHOTO WHTEpBaia I
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 CrpaBeyIUBhIE YTBEPKACHUS 110 TTOBOIY KO3 (UIIMEHTa aBTOKOPPEIISAIINA 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 KOMITOHEHTOMH

39. CTaTUCTUYECKOI TUIIOTE30W 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 MOJIOKUTEIbHBIMU;
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, JInneHou perpeccun

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 UX 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 UX 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'erepockenacTuyHOCTh. MeTOIBI OOHAPYKEHUSI TETEPOCKETACTUYHOCTH: BU3YAIbHBIA METOJ]
U TECT paHroBou Koppemsanuu CnupMeHa.

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. Koadp¢uimeHT neTepMHHANNA W CKOPPEKTUPOBAHHBIM KOA(D(PHUIMEHT AeTepMUHAINHA B
MOJIeJIM MHOXECTBEHHOM JIMHEIHOM perpeccun. VX cBoiCTBA.

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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