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1. HaumenoBanme TUCHUILINHEBI

JucuuruinHa « JKOHOMETPUKay MpeacTaBieHa B yueOHoM riane B O0s3aTenbHOM

gactu- B Motynb o0mienpodecCHOHATbHBIX TUCITUTUINH HATIPaBICHUS

2. llepeyens MiIaHMPyeMBbIX pe3yJbTATOB OCBOEHHUsI 00pa30BaTeIbHOI MPOrpaMMbl
(mepeyeHb KOMIIETEHIMI) ¢ yKa3aHHEeM HHIMKATOPOB HX JOCTHKEHUS] M IJIAHUPYEMBIX
pe3yJIbTaTOB 06yueHHsl 0 TUCHUILIHHE

B coBokymHOCTH € ApyruMu AMCLUMILIMHAMHM 0a30Boi yactu no HampasiieHuto 38.03.01
DKOHOMUKA, Npopib: AHAIU3 U YIPABICHUE PUCKaMU OpraHu3alul « JKOHOMETpPUKa» obecre-

qiBaeT GopMu

poBanue cieayromux komnerennwmii: [IKH-1, TTKH-3, YK-4,YK-10

Konx komnie- | HammenoBanue WNunukatopel noctuxke- | PesynbTarsl oOyueHust
TEHIINHU KOMIIETEHITUU HUS KOMIIETSHIINHI (BiajieHusi, yYMEHUS U 3HAHU),
COOTHECEHHBIE C KOMITETCHIIHSI-
MU/WHAUKATOPAMH JTOCTHKEHUS
KOMIIETCHIINHT
3HaTh OCHOBHBIE METOBI U
VYK 4.1 Hcnonb3yer 1
CpeJICTBA MOJyYeHHUs], pe-
OCHOBHBIEC METOJIbI U
CTaBJICHUSI, XpaHEHUS U 00pa-
CpEeJCTBA MOJyYEeHHUS,
OOTKH JAaHHBIX.
NpeICTaBICHHS,
YMeTh OCHOBHBIE METOBI U
XpaHeHUs U 00paboTKH
AHHBIX CpencTBa MOJIy4EHHUs, Ipe-
’ CTaBJICHUs, XpaHEHUs 1 00pa-
OOTKHM JAaHHBIX
YK 4.2 JlemoHCTpUpYET
BIIQJICHUE 3HaTh npodeccuoHalbHbIE Ma-
npodeccuoHanbHBIMU | K€ThI MPUKJIAJHBIX TPOTPAMM.
NaKTaMU OPUKIAAHBIX | YMETh HCIOIb30BaTh Mpodec-
CnocobHOCTD Iporpamm. CHOHAJIbHBIE MTAKEThI IPUKJIIA/-
UCIOJIb30BATh HBIX [IPOrpaMM
INPUKIATHOE
VK-4 IIpOrpaMMHOE YK 4.3 BeiOupaer
obecrieueHue mnpu HeoOxoaumoe 3HaTh NPUKIAJHOE ITPOrpamMM-
peleHnu MPUKJIATHOE HOe 00ecIieyeHre B 3aBUCHUMO-
npo¢ecCHOHANBHBIX IpOrpaMMHOE CTH OTpELIaeMOU 3aJauH.
3a1a4 obecrieueHue B YMeTb UCcnonb30BaTh MPUKIIA-

3aBUCHUMOCTHU OT
pemaeMoﬁ 3aJa4u.

HOE IIPOrPaMMHOE 00eCTIeUCHUE
B 3aBUCHMOCTH OT periaecMoit
3a1auu

VYK 4.4 Ucnone3yer
IPUKIIaHOE
IpOrpaMMHOE
obecrieueHue ais
pelIeHust KOHKPETHBIX
MPHUKJIATHBIX 33/1a4.

3HaTh MPUKJIIATHOE TPOTPAMM-
HOe o0ecrieyeHne 1Isl pereHust
KOHKPETHBIX MPUKJIaTHBIX 3a-
aad.

YMeTh HCIOIb30BaTh MPUKIIA-
HOE IIporpaMMHOe o0ecriedeH e
JUISL peIlieHUs KOHKPETHBIX MIPH-
KJIJIHBIX 3a]a4




VK-10

CriocoOHOCTE
OCYLIECTBIISATh
IIOUCK, KpI/ITI/I‘—IeCKI/I
aHATM3UPOBATh,
0000111aTh U
CHCTEMATU3UPOBAThH

nHPOPMaIHIO, UC-
M0JIb30BaTh CHU-
CTEMHBIN
MOJIXOM JUIs pele-
HUSI IOCTaB
JICHHBIX 3a/1a

VYK 10.1YeTko onuceiBa-
€T COCTaB U

CTPYKTYPY TpeOyeMbIX
TTAHHBIX

¥ HH(OpPMAINH, TPaMOT-
HO peaJIn3yeT MPOLECCh
ux cbopa, 00paboTKH U
UHTEPIIPETAINH

3HaTh:

- METO/IbI OITMCAHUS COCTaBa U
CTPYKTYPBI TPEOYEMBIX TaHHBIX
U nH(pOpMaImy;

- MeTo1bI cOopa,

00paboTKM U UHTEPIPETALUU
JAHHBIX;

Ymers:

- OITUCHIBATH COCTAB U CTPYKTY-
py

TpeOyeMbIX TAHHBIX

1 uHdopmanuu;

- TPaMOTHO pealin30BaTh MPO-
1eccsl coopa, 00paboOTKU U UH-
TEPIPETAINH JIAHHBIX;

VYK 10.2.060cHOBBIBaET
CYITHOCTh
IPOUCXOAAIICTO, BbISAB-
JSIET 3aKOHOMEPHOCTH,
IOHUMaET

MPUPOy BapuadeIbHO-

CTH

3HaTh:

- METO/IbI BBISIBIICHUS
3aKOHOMEPHOCTH;

- IpUPOIY BapruabETbHOCTH U
METO/IbI €€ UCCIICIOBAHMS U W3-
MEpPCHHS,

Ymers:

- 000CHOBBIBAaTh CYIITHOCTh

MIPOMCXO/ISIIIETO;
- BBISIBJISITH 3aKOHOMEPHOCTH;

- HCCIIeZIOBATh TIPUPOJTY BapHa-
OCIIBHOCTH U U3MEPSTH €¢;

VK 10.3.®opmynupyer
pU3HAK
KJIacCU(UKAIIH, BbIJIE-
JISIET CO
OTBETCTBYIOIINE EMY
TPYIIIbI

OJIHOPOJHBIX «OOBEK-
TOB», UACHTUDULIUPYET
oO1rue cBoicTBa JJe-
MEHTOB 3THUX TPYIII,
OLIEHUBAET IOJIHOTY pe-
3y/lbTaTOB KIacCH(pHKa-
LIUU, TOKa3bIBAET MPHU-
KJIaJJHO€ Ha3HAYEHUe
KJIaCCU(PUKAITTOHHBIX

TpyI.

3HaTh:

- IPU3HAKH KJIaCCU(PHUKALIUH;

- o01mmue cBOMCTBA HIIEMEHTOB
K1acCH(pUIpPyeMbIX TPYIIT;

- IPUKJIaJHOE HA3HAYCHUE
KJ1acCH(PUKAITOHHBIX TPYIIIT;
Ymers:

- (hopMynTUpOBaTh NPU3HAK
K1accu(UKaIyy, BBIACISIET CO-
OTBETCTBYIOIINE EMY I'PYIIIIBI
OJTHOPOJIHBIX «OOBEKTOBY;
UCHTU(PHUIIMPOBATE 00IIME
CBOICTBA 3JIEMEHTOB KJIACCH-
bUIMpYyEeMBIX IPYIIIT;

- OIICHHBATh MOJIHOTY pPe3yibTa-
TOB

KJIaccu(uKaImmy;

- MOKa3bIBATh MPUKIATHOE
Ha3zHaueHHe KiacCU(UKalmoH-
HBIX TPYIIIT;




YK 10.4 I'pamotHo, JI0-
TUYHO, apTyMEHTHUPOBA-
HO opmupyeT co0-
CTBEHHBIE CYXKJICHUS U
OIICHKH.

OTtnuvaer GaxTel OT
MHCHUH,
MHTEPIpETAUiA, OLEHOK
U T.JI. B pacCyXICHUSIX
Apyrux

YYaCTHUKOB JESITEIbHO-
CTH.

3HaTh:

- METO/bI JIOTUKH U apryMeHTa-
1y,

Ymern:

- TPaMOTHO, JIOTUYHO, apTyMEH-
TUPOBAHO (HOPMHUPOBATH
COOCTBEHHBIE CYXKICHUS U
OIICHKU;

- OTJIMYATh (PaKThl OT MHEHUH,
MHTEPIPETALMMI, OLIEHOK U T. [I.
B PacCyXJIEHUSX IPYTHX y4acT-
HUKOB JIESITEJIbHOCTH;

YK
10.5.AprymeHTHpPOBaHHO
Y JIOTHYHO TIPEJICTABIISICT
CBOIO TOYKY 3PEHHUS T10-
CPEICTBOM H

Ha OCHOBE CUCTEMHOTO
OTIMICAHUSI.

3HaTh:

- METObI CUCTEMHOI'O aHAJIN3a
A CHCTEMHOIO OIMHCAHUS 00h-
€KTOB;

YMmeTh:

- QpTyMEHTHPOBAHHO U JIOTUYHO
MIPEICTABIISITH CBOIO TOUKY 3pe-
HUS TIOCPEJICTBOM M Ha OCHOBE
CHUCTEMHOTO OMUCAHHUSA U aHaJIU-
3a

[IKH-1

Bnanenue ocHOB-
HBIMU HAyYHBIMHU
MOHATHSAMM U KaTe-
rOpUaJIbHBIM arnma-
paTom co
BPEMEHHOM SKOHO-
MHKH B UX
NPUMEHEHHE TIPH
pelleHuu pu
KJaJHBIX 3a7a4

1.JleMOHCTpHUpYET 3Ha-
HUE CO

BPEMEHHBIX 3KOHOMHYE-
CKUX

KOHIISIIIIM, MOJIeNeH,
BEYIINX HIKOJI U
HalpaBJICHUN

pa3BUTHS SKOHOMUYE-
CKOM

HAyKH, UCIIOJIb3YET KaTe-
ropyaibHbIA U HAY4YHbBIN
anmapar

U aHaJIN3e YKOHOMHU-
YECKUX

SIBJICHUW U TIPOIIECCOB

3HaTh:

- COBPEMEHHBIC YKOHOMUYECCKHE
KOHIIEIIINH, MOJICIIH;

- KaTeropuaabHbIi U HaYYHBII
amnmapar IpH aHaJIn3e YKOHOMH-
YECKUX SBJICHUH U MPOIIECCOB;
VYMern:

JIEMOHCTPUPOBATH 3HAHUE CO-
BPEMEHHBIX SKOHOMHYECKHX
KOHIIETIUM, MOJICIICH;

- UCTIOJIb30BaTh KaTeropuaib-
HBIM U HAyYHBIN anmapar npu
aHaJIH3€e SKOHOMUYECKHX SIBJIE-
HUU U MIPOIIECCOB;

2.BBISBIISIET CYIIIHOCTH U
0COOEHHOCTH COBPEMEH-
HBIX 9KOHOMHYECKHX
IPOLIECCOB, UX

CBSI3b C IPYTUMH IIPO-
1ieccaMu, TPOUCXOs-
UMY B O0IIECTBE, KPH-
THYECKH NIEPEOCMBICITH-
BaeT

TEKYIINE COILIHATBHO-
9KOHOMUYECKHE IMPO-
OJIeMBI.

3HaTh:

- CYIIIHOCTHh 1 OCOOEHHOCTH CO
BPEMEHHBIX SKOHOMHUECKUX
MIPOLIECCOB, XapaKTEPUCTHKHU U
MOKa3aTeNIM MX B3aMMOCBSI3H,
YMerh:

BBIOpaTh HanboJiee Mo X0/ 1s-
IIYI0, COOTBETCTBYIOIIYIO pe-
raeMou 3ajaue crierupuKauo
HYKOHOMETPHYECKON MOJIeNH;

- BBISIBIISATH CYIIIHOCTH U OCO-
OEHHOCTU COBPEMEHHBIX
HYKOHOMHYECKUX MPOIIECCOB, HX




CBSI3b C IPYTHMU IPOIIECCaAMH,
IPOUCXOSIIUMHU B OOLIECTBE;

3.I'paMOTHO U pe3ynbTa-
THUBHO

IIOJIb3YETCs POCCUMCKH-
MU U

3apyOe)KHBIMH UCTOYHU-
KaMu

Hay4HBIX 3HAaHUU U KO-
HOMMYECKON MHpOpMa-
L[UY, 3HAET

OCHOBHbIE HaIlpaBJICHUS
SKOHOMHYECKOH IOJIH-
TUKU rOCy/IapCTBa.

3HaTh:

- OCHOBHbIE UICTOYHMKH ITyOJIH-
Kalll{ pe3yIbTaTOB HAyYHBIX
UCCIIEI0BAaHU B 00JIaCTH KO-
HOMETPUKHU.

- poccuiickue U 3apyOeKHbIe
MCTOYHUKY HAay4YHBIX 3HAHUH U
HKOHOMMYECKON MH(popManny;
YMers:

- TPaMOTHO U PE3YyJIbTaTUBHO
MI0JIb30BATHCS POCCUMCKUMHU U
3apyO0eXHbIMH HCTOUHUKAMHU
Hay4HBIX 3HAaHUU U
SKOHOMHYECKON MHPOpMAIIH;
- UHTEPIPETUPOBATH PE3YNIbTa-
Thl HAYYHBIX HCCIIEJIOBaHUI B
00J71aCTH SKOHOMETPHUKU;

ITIKH-3

Cnoco0HOCTh
OCYIIECTBIIATh
cbop, 00paboTKy u
CTaTUCTUYECKUM
aHaJIu3 JaHHBIX,
MPUMCHSTH
MaTeMaTHYECKHE
METOMBI IS
peleHus
CTaHIAPTHBIX
npodeccuoHaNbHBIX
(uHaHCOBO-
SKOHOMUYECKHX
3a1ad4,
HWHTEPIPETUPOBATH
MOJIy4YCHHBIC
pe3yIbTaThI

IIKH 3.1 IIpoBoaut
cbop, 00paboOTKy U cTa-
TUCTUYECKUN aHAIIN3
JTAHHBIX JUIS pEIICHUS
¢dbuHaHCOBO-
9KOHOMMYECKHUX 33a/1a4.

3HaTh METOABI cOOpa,
00pabOTKH U CTATUCTUIECKOTO
aHaJM3a JIaHHBIX VTS PEIICHHS
(hMHAHCOBO-PKOHOMHUYECKUX
3ajay.

YMeTh UCHoIb30BaTh METOIbBI
cbopa, 06paboTKu 1
CTaTUCTHYECKOTO aHAJIN3a
JAHHBIX JIJISl PEIICHUS
(MHAHCOBO-PKOHOMHYECKHIX
3ajad.

[IKH 3.2 ®opmynupyet
MaTeMaTH4eCKue 1MocTa-
HOBKH (pMHAHCOBO-
HSKOHOMHUYECKHUX 3a]ad,
HEePeXoAUT OT FIKOHOMHU-
YEeCKHUX MOCTAaHOBOK 3a-
Jlad K MaTeMaTU4eCKUM
MOJEIISIM.

3HaThb MCTOABI MAaTEMATHYCCKHUX
IIOCTAHOBOK (I)I/IHaHCOBO'
3KOHOMMWYCCKHUX 3a1a4.

VYMeETh UCHOIb30BaTh METOIbI
MAaTEMATHYCCKUX ITIOCTAHOBOK
q)HHaHCOBO'BKOHOMI/I‘leCKI/IX
3aaaq

[IKH 3.3 CucremHo
HOJIXOUT K BBIOOPY Ma-
TEMaTHYECKHX METOJIOB
¥ MH(OPMAITMOHHBIX
TEXHOJIOTUH JUIsl peliie-
HHSI KOHKPETHBIX (u-
HaHCOBO-
HSKOHOMUYECKHUX 3a/1a4 B
npogeccuoHaIbHON 00-

3HaTh MaTeMaTHYECKHE Me-
TOJIbI U HH(POPMAITMOHHBIC TEX-
HOJIOTHH JIJIsl PEIIICHUST KOH-
KPETHBIX (PMHAHCOBO-
HYKOHOMHYECKHUX 337124 B MPO-
deccroHanbHOM 001acTH.

YMeTh UCHOIB30BaTh MaTe-
MaTHYECKHE METO bl U HHPOP-
ManMOHHBIC TCXHOJIOTHUHU AJIsA




JaCTH.

pelIeHust KOHKPETHBIX (pMHAH-
COBO-3KOHOMUYECKHX 3a/1a4 B
npodeccroHanTbHOM 00IacTH

[IKH 3.4 Ananusupyer
pe3yabTaThl UCCIIEN0BA-
HUA MaTEMaTHYCCKUX
MoJienelt (PMHaHCOBO-
3KOHOMMYECCKHUX 3a1a4 U
JieJ1aeT Ha UX OCHOBAHUU
KOJINYCCTBCHHBIC U Ka-
YECTBCHHBIC BBIBOABI U
PEKOMCHAAIINH 110 IIpU-
HATUIO (PUHAHCOBO-

3HaTh METObI aHAIN3A
pe3yabTaTOB UCCIICIOBAHMS
MaTEMaTHUCCKUX MOACICH
(UHAHCOBO-PKOHOMUYECKUX
3aJ1a4.

YMeTh HCnoiab30BaTh
METO/Ibl aHAJIN3a PE3YJIbTATOB
HCCIIEA0BAHUS MAaTEMAaTHYECKUX
Moeneil pruHaHCOBO-
SKOHOMMYECKHUX 33124

HUU.

OKOHOMUYCCKUX PCIIC-

3. MecTo TMCHMIJIMHBI B CTPYKTYpe 00pa30BaTeIbHOI MPOrpaMMbl

JluctumnnuHa sSBIseTCS 0053aTebHON JUCIUIUIMHON 0a30BO# YacTh MPoECCHOHATBHOTO

nukia OOIT mo nampasienuto 38.03.01 DkoHOMUKA.

4. O0beM TUCHHUNJIMHBI (MOAYJIsI) B 3a4eTHBIX eIMHUIAX U B aKAJeMHYECKUX Yacax
C BbleJIeHHeM 00beMa ayJIUTOPHOM (JIeKIMH, CEMUHAPBI) M CAMOCTOSITEJIbHOMH Pa-00ThbI

00y4aroIuXCs
Cemectp 5
Bcero (Mopyis)
Buna yyeo6Ho# padoThl MO TMCHMILIAHE (B3/en (B yacax)
yacax)
O01ast TPYA0EMKOCTh THCIMILIHHBI 5/180 5/180
Konmaxkmmnas paboma-Ayoumopnoie 3anamus 16 16
Jlekuun 4 4
Cemunapsl, [IpakTnyeckue 3aHsaTus 12 12
Camocmoamenvhnas paboma 164 164
Jomammnee Jomamnee
Bun tekyiero KoHTpoJIst TBOpYECKOe | TBOpUYeCcKoe
3a/laHle 3a/laHue
Bun npomexxyTouHO# arTecTanuu DK3aMeH DK3aMeH

5. CoaeprkaHue JUCHMILIMHBI, CTPYKTYPHPOBAHHOE 110 TeMaM (pa3JeaM) AUCHH-

IUIMHBI € YKa3aHHEeM X 00bEMOB (B aKaJeMH4YeCKHX 4acax) M BUAOB Y4eOHBIX 3aHATHI.

5.1. Conep:xanue JUCHUNIMHBI

Pazgen 1. 3KOHOMeTpI/I‘-ICCKOC MOJCIIMPOBAHHUC.




(dbopMupoBaTh CIOCOOHOCTH OCYIIECTBIATL COOpP, aHAIHM3 M 00paOOTKY NaHHBIX, HEOOXO0-
JUMBIX JUIS perieHust npodeccrnoHalbHbIX 3a1a4); ((hopMHUpPOBATh CIIOCOOHOCTH BBIOpATh WHCTPY-
MEHTaJIbHbIE CPECTBA /111 00paOOTKHU 3KOHOMUYECKHUX JTAaHHBIX B COOTBETCTBUU C IOCTaBICHHOMN
3ajaueil, MpoaHaIM3UPOBATh PE3YNIbTAaThl PACUETOB M OOOCHOBATH IMOJIydEHHBIE BBIBOABI); ((op-
MHpPOBaTh CHOCOOHOCTh COOpaTh M MpPOAHAIM3UPOBATh HUCXOJHBIE JAaHHbIE, HEOOXOAMMBIE IS
pacuera 3KOHOMHUYECKMX M COLMAIbHO-d)KOHOMHUYECKHX IOKa3aTesei, XapaKTepU3yIOIUX Jes-
TEJBHOCTD XO3SUCTBYIOMINX CYOBEKTOB); ((hOpMUpPOBATH CIIOCOOHOCTH HA OCHOBE OIMCAHHS JKO-
HOMHMYECKUX IPOLECCOB U ABJIEHUN CTPOUTHh CTaHIAPTHBIE TEOPETUUECKHE U SKOHOMETPUUECKHE
MOJICNIH, aHATM3UPOBATh U COJEPKATEIHHO MHTEPIPETUPOBATH MOyYEHHBIE Pe3yabTathl); (dop-
MHpPOBaTh CIIOCOOHOCTbh aHAJIM3UPOBAThb M HMHTEPIPETHPOBATH JIaHHBbIE OTEUYECTBEHHON U 3apy-
O€KHOM CTAaTUCTUKH O COLUAIBbHO-?PKOHOMUYECKUX MPOIIECCAX U SBJICHUSX, BBISBISATH TEHICHIUU
W3MEHEHHUS COIMATBHO-IKOHOMUYECKHUX TOKazarenei); ((popMUpoBaTh CIMOCOOHOCTH HCIOJIB30-
BaTh JUISl PELEHUS AHAINTUYECKUX U MCCIENI0BAaTENbCKUX 3a/lad COBPEMEHHbIE TEXHUYECKUE
cpencTBa U HHGOPMAIIMOHHBIE TEXHOJIOTHH )

[Ipenmer u coxepkanue Kypca «9koHOMeTpuKa». HekoTopble cBeieHUsT 00 UCTOPHH BO3-
HUKHOBEHHUS 3KOHOMETpUKU. CTaHOBJIEHNE SKOHOMETPUKH. 3a/1laul SKOHOMETPUKHU B 00JIaCTH CO-
IHATBHOIKOHOMUYECKUX ucciaenoBanuid. [lonstue skoHOMeTpruyeckoil Moaenu. OCHOBHBIE ATalbl
SKOHOMETpHYECKOro MojenupoBanus. Kiaccuukanys nepeMeHHbIX B 5KOHOMETPUYECKUX MOJIE-
nsx. [ousatus cnermdukanuu U uaeHTUGUIMPYeM ocTH Mojaenu. [IpuMepsl 23KOHOMETPUUECKHUX
Mozenel (Moenb MpeIoKEHUs U Cpoca Ha KOHKYPEHTHOM pbIHKe). KoppensaunoHHbIN aHamu3.
Crnenudukamnus perpecCCHOHHON MOIEITH.

Paszpnen 2. JInHeliHbIe M HENMHENHBIE MOJEIIN ITAPHON PETPECCUM.

(bopmupoBaTh CIIOCOOHOCTH OCYIIECTBIIATH COOpP, aHATU3 U 00padOTKY MaHHBIX, HEOOXO-
JTUMBIX JJI PeIIeHus MpodeCCHOHANBHBIX 3a1a4); ((hopMHpPOBATh CIIOCOOHOCTh BHIOPATh HHCTPY-
MEHTaJbHbIE CPEeICTBA A1 00paOOTKU SKOHOMUYECKHUX TAaHHBIX B COOTBETCTBUU C MOCTaBJICHHOMN
3a/1auel, MpoaHATM3UPOBATh PE3YNIBTAThl PacyeTOB M 0OOCHOBATH MOJYYEHHBIE BBIBOBI); ((op-
MHpPOBaTh CHOCOOHOCTH cOOpaTh U MPOAHAIM3UPOBATh HMCXOJHBIE JAHHbBIE, HEOOXOIUMbBIE IS
pacuera SKOHOMHUYECKMX M COLMAIbHO-d)KOHOMHUYECKHX IOKa3aTesei, XapaKTepU3YIOIUX Jesi-
TEJIBHOCTh XO3SIMCTBYIOMINX CYOBEKTOB); (POPMHUPOBATH CIOCOOHOCTH HA OCHOBE OMHMCAHMSI KO-
HOMHYECKHUX MPOIECCOB U SBJICHUN CTPOUTH CTaHAAPTHBIE TEOPETUYECKUE M IKOHOMETPUUYECKUE
MOJIeNIU, aHAJTU3UPOBATh U COAEPKATEIbHO MHTEPIPETHUPOBATH MOJYUYEHHbIE Pe3yiabTarhl); (Pop-
MHPOBaTh CIIOCOOHOCTH aHAIM3UPOBATh M WHTEPIPETHPOBATH JAHHBIE OTEUECTBEHHOW W 3apy-
0€KHOM CTATHUCTUKH O COIUAIBHO-?PKOHOMUYECKHX MPOIIeccax U SBJICHUSAX, BBISBISTh TCHICHIIUU
W3MEHEHHUS COLIMATbHO-3KOHOMHMUYECKUX IMoKazareneil); (popMupoBaTh CHOCOOHOCTHh HCIOJIB30-
BaTh JUISl PELICHUS AHAIUTUYECKUX M HCCIEA0BaTENIbCKUX 3a/lad COBPEMEHHBIE TEXHUYECKHE
CpeacTBa M HHPOPMAITMOHHBIE TEXHOIOTHH )

Crennukanust MOJIeIH: ypaBHEHHE MIPOCTOI Perpeccuu; MOHATUE CITy4alHON BETUYHHBI;
omuOKu crenupuKalud U U3MEpPEHUs; OCHOBHBIE TUIIBI KPUBBIX, UCIOJIb3YEMbIE MPH KOJIHUYE-
CTBEHHOW OLIEHKE CBs3eM MEXKIy ABYMs IepeMeHHbIMH. JIuHelHas perpeccuss U KOppesuus:
cMbIcT U oieHka nmapameTtpoB. KJIMP B marpuunom Buge. MHK-ouenku koshduiineHToB perpec-
cun. CpoiictBa oneHok MHK. Onenka aucniepcun omm6ok. OmeHKa KOBapUallMOHHON MaTpUIIbI
OLIEHOK KO3 UIIMEeHTOB perpeccuu. JlMcrnepcuoHHbIM aHamu3 perpeccuoHHoi Moaenu. Koapou-
[UEHT AeTepMHUHAIINH U ero cBoicTBa. CKOPPEKTUPOBAaHHBIN K03 unneHT nerepmunanuu. [Ipo-
BEpKa TUIIOTE3bl O HOPMAIBHOM paclpeielIeHUH OCTaTKOB Mojenu. OIeHKa 3HaYUMOCTH YpaBHE-
HUS B 1I€JIOM, OLIEHKA 3HAYMMOCTH OTAEIbHBIX Kod(duuumentoB perpeccun. I[loctpoenue untep-
BaJIbHBIX OLIEHOK MapaMeTpOB PerpecCHOHHON Moaenu. OIeHKa IaCTUYHOCTH OOBIACHAEMOH I1e-
PEMEHHOM B PErpecCUOHHON Mozenu. [IporHo3Hble OLleHKM 3HaYeHUM nepeMeHHol. Hennnelnas
perpeccus. KoadduueHTsl 3macTUYHOCTA ANs psiga MaTemaruueckux ¢GyHkwid. Koppemsius
JUI HeTMHEeWHOH perpeccuu. CpenHsis ommOKa anmpoKCUMAIUH.

Paznen 3. JIluneiitnass MoJieJIb MHOXKECTBEHHOM perpeccuu

(dbopMupoBaTh CIOCOOHOCTH OCYIIECTBIATH COOP, aHANU3 U 00PabOTKY MaHHBIX, HEOOXO-
JMMBIX JJIS1 pelIeHus MpodeccHOoHaNbHBIX 33/1a4); (POopMHUPOBATH CIIOCOOHOCTH BHIOPATH UHCTPY-



MEHTaJIbHbIE CPENCTBA /1151 00paOOTKHM 3KOHOMUYECKHUX JTAHHBIX B COOTBETCTBUU C IIOCTABIECHHOMN
3ajaueil, IpoaHaIM3UPOBATh PE3YNIbTAThl PACUETOB M 0OOCHOBATH MOJYYEHHBIE BBIBOJBI); ((hop-
MHPOBATh CHOCOOHOCTh COOpaTh M MPOAHAIM3UPOBATH HMCXOTHBIC JaHHBIC, HEOOXOAMMBIC IS
pacuera 3KOHOMUYECKMX M COLMAIbHO-I’KOHOMHUYECKHX I10KA3aTesei, XapaKTepU3YIOIIUX Jes-
TEJBHOCTh XO3SUCTBYIOMINX CYOBEKTOB); ((hopMUpOBATh CIOCOOHOCTH HA OCHOBE OMHMCAHUS IKO-
HOMHMYECKUX IPOLECCOB U SBJIEHUN CTPOUTH CTaHIAAPTHBIE TEOPETUUYECKHE U SKOHOMETPUUECKHE
MOJIENIY, aHAJIM3UPOBATh U COAEPIKATEIbHO MHTEPIPETUPOBATH MOJIYUYEHHbIE PE3yabTaThl); (op-
MHpPOBaTh CIIOCOOHOCTbh aHAJIMW3UPOBAThb M HMHTEPIPETUPOBATh JAHHBIE OTEUECTBEHHOW W 3apy-
0€XHOU CTATHCTUKU O COIMAbHO-IPKOHOMHUYECKUX MPOIECCAaX U SBJICHUSAX, BBISBISATH TCHACHIIUU
W3MEHEHHUS COIMAIBHO-3KOHOMUYECKUX TOKazarelnei); (popMupoBaTh CIMOCOOHOCTH HCIOJIB30-
BaTh JUISl PELIEHUS AHAINTUYECKUX M MCCIEN0BaTENbCKUX 3a/ady COBPEMEHHbBIE TEXHUYECKHE
cpenctBa U HHGOPMAIIMOHHBIE TEXHOJIOTHH )

O060061eHHas TuHeHas MoJenb MHokecTBeHHOU perpeccun (OJIMMP). Ilox6op dakro-
POB MHOXECTBEHHOM perpeccuu. OneHKa mapaMeTpoB M UX 3HAUMMOCTH YPaBHEHMSI MHOXKe-
CTBEHHOU perpeccur. TodeuyHbli U MHTEPBAIBHBIN IIPOTHO3 IO YPAaBHEHUIO perpeccun. OUKTUB-
HbIE TTIEPEMEHHBIE.

Paznen 4. CrpykrypHas u npuBeneHHas ¢GopMbl MoJenu. ['pad cBsizel U cucreMa CTpyK-
TYpPHBIX YpaBHEHH. MaTeMaTHKO-IOTHUECKUN aHaIu3 MpoOIeMbl pelIeHUs] CUCTEMbl B3aUMOCBSI-
3aHHBIX ypaBHeHud. MnenTudukamnus. KocBeHHBIN U ABYXIIaroBbId METOJT HAMMEHBIITNX KBaIpa-
TOB. PexkyppeHTHas cuctema ypaBHEHHUI M METOJMKa ee perieHus. Pemenne cBepxuIeHTUPUIM -
pyeMOM CUCTEMBI YpPaBHEHUI.

5.2. Yueono-memamuueckuii nnan

Tadanua 2
TpynoeMKoCTh B Yacax
AynutopHas padora Dopmbl
No HaumeHoBaHue IIpaktu- | 3anmstus | Camo- | Tekyllero
W | TeMbl (pa3nesna) | Bee Tex. | U€CKHEH | B HHTEp- CTOS- KOHTPOJISA
AHCHUTIITAHBI ro | OGmas - ceMu- aKTUB- | TeJIbHAsl | ycmeBae-
HapcKue HBIX padorta MOCTH
3aHATHS dbopmax
1 DKOHOMETPUUYECKO 44 4 2 2 2 40 Aynurop-
€ MOJICJIMPOBAHMUE. HBIE camMo-
CTOSITENb-
Jlunerinbie U HBIE pabo-
HEJIMHEHBIE THl. Y4a-
2 MO/IENIH MTAPHOU 44 4 2 2 2 40 CTHE B
perpeccuu. pelIeHnn
3ajlay Ha
Juneiinas TpaKTiHe
MOJIEIE CKHX 3a-
3 MHOKECTREHHOM 44 4 4 4 40 HATHSX.
perpeccuu Cobece-
JIOBaHUS
1o J10-
CucrtemMbl MAITHAM
4 3KOHOMCT13H‘ICCKI/IX 68 4 4 4 64 3a0AHIAM.
ypaBHEHUH. Komu-
TPOJIbHAS




pabora.

HUroro 180

12

12 100%

16 4

164

5.3. Conep:xxanue ceMUHAPOB, MPAKTHYECKUX 3aHATHI

Ta0muma 3

IlepeyeHnb BONPOCOB sl 00CY KAeHUS

Ne HaunmMeHoBaHHe TeM
HA CEMHHAPCKHUX, MPAKTHYECKUX ®opma npoBeeHUus
T (pa3nesioB) P » 1P P P
3aHATHAX, PEKOMEHyeMbIX 3aHATHIA
MbI JUCIUILINHBI
HCTOYHHKH
[IpenmeT u conepkanue Kypca « IKOHO-
MeTpukay. HekoTopeie cBenenus o0 uc-
TOPUHU BO3HUKHOBEHUSI SKOHOMETPHUKH.
CraHOBJIEHHE YKOHOMETPUKH. 3a/1a4n Pemenue 3agau B
SKOHOMETPHUKH B 00JIACTH COIMATILHO- | MHTEPAKTUBHOM (opme,
SKOHOMUYECKHX HccienoBanuid. [lonstue MpOBEPKaA
DKOHOMETPUYECKOE . .
1. SKOHOMETpUYEeCKOr Mozenu. OCHOBHbBIE CaMOCTOSITEIbHON
MO/JIETUPOBAHHUE.
3Tambl YKOHOMETPUIECKOTO MOJICIUPO- paboTsl 1 pa3dop
Banus. Knaccudukanus nepeMeHHBIX B OIHOO0K, BEIITOTHECHUE
SKOHOMETPUYECKHUX MOJEIISX. ayAUTOPHOTO 3aJaHUs
Pexomennyembie ucrounuku: 8.1, 8.2,
8.3
Crneuudukaus MOJCIIH: YPaBHCHHE
IPOCTOM perpeccuu; MOHITUE CIydalHOI
Penrenue 3agau B
BEJIMYMHBI, OITUOKY crieluuKanuu u .
UHTEPAKTUBHOU hopme,
. M3MEPEHHUS; OCHOBHBIC TUIIbI KPUBBIX,
Jluneiinbie u MpoBepKa
. UCII0JIb3YEMbIE MTPU KOJIUYECTBEHHOMN .
2 | HeIMHCHHBIC MOJCITH o CaMOCTOSITEIbHON
. OLICHKE CBSI3€U MEXKIY ABYMS IIEPEMEH -
MapHOW PEerpecCuu. N paboTsl U pa3dop
HbIMHU. JIMHEHas perpeccus u Koppess-
s OIKOOK, BEIITOJTHCHUE
) ayJIUTOPHOTO 3aJaHus
Pexomennyembie ucrounuku: 8.1, 8.2, YAHTOP A
8.3
O0600uIeHHAs TUHEHHAS MOIEIIhb MHOXKE -
ctBenHoit perpeccuu (OJIMMP). TTon6op
N Pemenue 3ama4d B
(aKkTOPOB MHOKECTBEHHOU PErpecCcHH. M
UHTEPaKTUBHOU popme,
N OneHka napamMeTpoB M UX 3HAYMMOCTH
Jluneiinas Moaenb MpOBEpPKa
N YPaBHEHUS MHOKECTBEHHOU PETPECCHH. .
3 | MmHOXECTBEHHOM . N CaMOCTOSITEIHbHOM
TodeuHblil 1 HIHTEPBAJIbHBINA TPOTHO3 IO
perpeccun paboTsI U pa3dop
ypaBHeHUIO perpeccun. DUKTUBHEBIE Te-
OIHUOOK, BHITTOJIHEHHE
PEMCHHDIC. ayAMTOPHOTO 3aJJaHus
Pexomenayembie ucrounuku: 8.1, 8.2, y p
8.3
CtpykTypHas u npuBeaeHHas GOPMBI MO- Pemenue 3agau B
Cucremsl nenu. I'pad cBsazeil u cucrema CTpyKTyp- | HHTEpaKTHBHOM (opme,
4 | 3xoHOMETpHUYECKUX HBIX YpaBHEHUN. MaTeMaTUKO-TIOrMYEeCKUN [IpOBEpKa
aHAJIN3 POOJIEMBI PELICHUS] CUCTEMEBI B3a- CaMOCTOSITEIHbHOM

YpaBHEHUM.




MMOCBSI3aHHBIX ypaBHeHui. Vnentuduxa- | paboTsI M pa3bop




CHCTEMBI YPAaBHEHUM.

8.3,8.4

1ust. KOCBEHHBI 1 ABYXILIArOBbI METO

HaMMEHBIINX KBAJPaTOB. PEKyppeHTHas
CHCTEMA YPaBHEHUM U METOAMKA €€ pelle-
Husl. Pemenre cBepXuaeHTUPUIUPY MO

Pexomenayembie uctrounuku: 8.1, 8.2,

OIIMOOK, BBIIIOJHEHNE
ayJIUTOPHOTO 33JIaHUS

6. Hepeqeﬂb y‘leﬁHO-MeTOJIH‘IeCKOFO odecneyeHus 151 CAMOCTOATEIbHOM

padoThl 00yUYAKOIIUXCH MO AUCHUIITIHHE

6.1. ITepeyenb BONPOCOB, OTBOAMMBIX HA CAMOCTOSAITE/ILHOE OCBOCHHE
AUCHUILIMHBI, (POPMBI BHEAYIUTOPHOI CaMOCTOSITeIbHON PadoThI.

Ta0nura 4

HaumenoBanue
TeM (pa3aesoB)
JUCI M TN HBI

IlepeyeHb BONIPOCOB, 0TBOAMMBIX HA
CaMOCTOSITEJIbHOE OCBOCHHE

®opMbI BHEAYIUTOPHOM caMo-
CTOATEJIBbHON padoThl

Pa3znen 1 DxoHo-
METPUYECKOE MOJIe-
JUPOBAHUE.
Pemrenue 3amgau.
OCHOBHBIC ATaIbl
AKOHOMETPUYECKOTO
MO/ICITUPOBAHUS.
Knaccuduxkanus me-
PEMEHHBIX B DKOHO-
METPHUYECKUX MOJIC-
JISIX.

N3yueHne TeopeTHUECKOTO MaTepraa
0 TEME 3aHSATHSI.

PaboTa ¢ yueOHOM TuTEpaTypO.
W3yUYeHHE TEOPUH U PEIICHUE 3a/1aY;
BBITIOJTHEHUE KOHTPOJILHON pabOTHI

Pabora ¢ yueOHO nmuTepaTypoii.
Pemenue tumoBkix 3amad. Pazoop
BOIIPOCOB I10 TeMe 3aHATH. BbI-
MTOJIHEHHE JTOMAIIHUX 3aJaHuH K
KOKJIOMY 3aHATHIO.

Paznen 2. JIunetinsie

W HEJIMHCHHEBIE MO-
JleNTd TapHOU pe-
TPECCHUU.

Pemenne 3amay.

O0630p KOMIIBIOTEPHBIX MpOTrpamm,
MO3BOJISAIONIMX MPOBOAUTH  CTATUCTHA
YEeCKMM aHalIu3 JaHHbIX M3ydeHue

TCOPCTUYCCKOI'O MaTC€purajlia I10 TCMC
3aHATHUA.

PaGora ¢ yueOHolt nuteparypoit

Hu cafiTaMu Opra"u3anuy|
http://www.eviews.com/home.html,
http://www.spss.ru
http://www.statsoft.ru

PaboTa c yueOHOM TUTEpaTYpO.
Pemenue tunoBkIx 3amad. Pazoop
BOIIPOCOB I10 TeMe 3aHsTus. Bbi-

INOJJHCHUEC JOMAIIHUX 3a,I[aHI/II71 K
Ka)KIAOMY 3aHATHUIO.

Paznen 3.JIuneiinas
MOJIENb
MHO>KECTBEHHON

perpeccuun
Pemenue 3amau.

O0600111eHHAas THHENHAs MOAEIbL MHO-
xectBeHHOU perpeccun (OJIMMP).

[Toxbop hakTopoB MHOKECTBEHHOM
perpeccuu. OlieHKa MapamMeTpoB U UX

3HAYMMOCTH YPAaBHEHUS MHOXKECTBEH-
HOU perpeccun. Toueunslii U UHTEP-
BAJIBHBIN ITPOTHO3 10 YPABHEHHUIO pe-
rpeccuu. DUKTUBHBIE IEPEMEHHBIE.

Pabora ¢ yueOHOI muTepaTypoil.
Permenue TunoBsIx 3aaa4. Pazoop

BOITPOCOB IO TCMC 3aHATHL. Bri-
MOJIHEHUE JOMAIIHUX 3aJaHui K

Ka)XKIOMY 3aHATHUIO.

Pasnen 4. Cratu-

CrpykTypHas u puBeieHHas (GOPMBI

Pabota ¢ yuyeOHOM TUTEpaTypO.
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CTHKa HACCJIICHUA U

mojenu. I'pad cBs3eit u cucrema cTpyk- | Pemenne tTunoBsIx 3a7a4. Pa3z6op




pBIHKA TpyJa. TYPHBIX YpaBHEHHI. MaremMaTuko- BOIIPOCOB I10 TEME 3aHATHS. Bbl-

Pemenue 3agau. JIOTUYECKHUH aHaIN3 IPOOJIEMBI pellie- | MOJHEHHE JOMAITHUX 3aJJaHui K
Cucrembl 3KOHO- HHS CUCTEMBI B3aUMOCBSI3aHHBIX YpaB- | KaXI0MY 3aHSITHIO.
METpHUYECKUX ypaB- |Henuil. Unentudukanus. KocBeHHbIH 1

HEHUM. JIBYXIIIarOBbIA METOJ] HAUMEHBIINX

KBaJpaToB. PekyppeHTHas cucrema
YPaBHEHUH U METOJHKA €€ PEIICHHUS.
Pemenne cBepxuaeHTUDUIIPYEMOT
CHUCTEMBI YPaBHECHHUH.

6.2. IlepeueHb BONPOCOB, 3a1aHNI, TeM VIl MOATOTOBKHU K TeKylIeMy KOHTPOJIIO

Texyiuit KOHTPOJIb OCYIIECTBIIETCS B X0/I€ Y4€OHOT0 Ipoliecca U KOHTPOJIS
CaMOCTOSITENIbHOM pabOThl CTYAEHTOB IO pEe3yjibTaTaM BBINOJIHEHUS KOHTPOJIbHON paboThI.
OcHoBHBIMU (POpMaMU TEKYIIETO KOHTPOJIS 3HAHUH SBJISIOTCS:

L 06CY)K)ICHI/I€ BOITPOCOB U 3a7a4, BBIHCCCHHBIX B IUIaHAX MPAKTUYCCKUX 33H$ITI/II\/'I;

e pelieHHe 3a/1a4 U UX 00CYK/IEHUE;

® BBINOJHEHNE KOHTPOJIbHBIX 3aJaHUI 1 00CYKIEHIE Pe3yNIbTaTOB;

® 3allliTa BBIIIOJIHEHHBIX 3aJIaHHI>'I Ha KOMIIBIOTEPE.

[IpomexyTouHas aTTecTanus MPOBOJUTCS B OpMe 3a4ueTa.

OHGHKa 3HAHUM CTYACHTOB OCYHICCTBIIACTCA B COOTBCTCTBUM C HOPMAaTUBHBIMU
nokymeHTtamMmu DUHAHCOBOrO yHHMBEpPCUTETa C YYE€TOM OLEHKH 3a paboTy B ceMecTpe
(BBIMIOJTHEHUE JIOMALIHEH KOHTPOJBHOM, ayIUTOPHBIX KOHTPOJIBHBIX pabOT M JIOMALIHHUX
3aJJaHUi, TECTOB, PELICHHUE 3a/1a4, y4acTHe B OOCYKJICHHUAX Ha MPAKTUUYECKUX 3aHATUAX U Ap.) U
OLICHKH MUTOTOBBIX 3HAHUU B XOJ€ 3a4eTa.

KonTpoasHasi padora
Bapuant 1

1. [TapHbIit TMHEHHBIA KOADDUIIMEHT KOPPEIAIUN XapaKTepru3yeT HaTUIhe TECHOU
oOpatHO# cBsi3u. OH MOXET MPUHUMATDH CIEAYIOIINE 3HAUCHHUS:

A) 1,2;6) -0,82; B) 0,23; I') 0,92; J1) —0,24.

2. KoagduimeHt ypaBHeHUs TAPHON PErpeccuy MOKa3bIBaeT:

a) TECHOTY CBSI3U MEXIy 3aBUCUMOM U HE3aBUCUMOU MepeMEHHBIMU;

0) Ha CKOJIBKO MTPOLIEHTOB U3MEHUTCS 3aBUCUMAas IEPEMEHHAas1, €CJIM He3aBUCUMAs
MepeMeHHas U3MEHUTCS Ha eIMHUILY;

B) Ha CKOJIKO IIPOIIEHTOB U3MEHUTCS 3aBHCHUMAas NIEpEMEHHas1, €ClIi He3aBUCUMAst
nepeMeHHas usmMeHutcs Ha 1%;

T') Ha CKOJIBKO €]I. U3MEHHTCS 3aBHCUMAasl [IEPEeMEHHas1, €CJIM He3aBHUCUMAasl TTepeMeHHast
U3MeHHTCA Ha 1 ef.

3. Ecnu naroBsie BO3eiCTBUS (pakTOpa HE UMEIOT TEHICHIIMIO K YOBIBAHUIO BO BPEMEHH,
TO rpaduvecKoe IpeCTaBICHNUEe CTPYKTYPHI Jara mpuMeT BU/I:

4. BenuuuHy, XapakTepU3YIOIIYIO BIIMSHHUE JIarOBbIX NEPEMEHHBIX Ha pe3ynbTarT,
Ha3bIBAIOT:
A) menunana; b) mona; B) nar; I') mynerunmkarop; Jl) perpeccop.




5. Hasinume roMmocKke1aCTUIHOCTH MOYKHO OIIPEAETUTh UCTIONb3YA:

A) xpurepuii Cteronenra; b) kpurepuit @uiepa; B) kpurepuit Hoy; I') kpurepuit JHremns-
I'panrepa;

J1) xputepuii Yaiita; E) xputepuii Jlapbuna-YorcoHa.

6. OueHuTh 3HAYUMOCTH APHOTO JIMHEHHOTO KO PUIIMEHTA KOPPEISIMUA MOXKHO TIPH
IIOMOIIIH:

A) xpurepus Ouiepa;

b) xoaddpurmenta aBTokoppenIumg;

B) kputepus Croronenra; I')

Kputepus DHrens-I"panrepa;

) xputepus JlapOuna-Yorcona.

7. ABTOKOppENALUS YPOBHEN MOXKET OBbITh BbI3BaHA CIIECAYIOIUMHU IPUUNHAMMU:

A) ommbka U3MepeHus pe3ylnbTaTUBHOTO MPU3HAKA;

b) omnbka B cnenudukanuu moaeny; B) ommnbka B

BbIYMCIIEHUAX; J]) HET IpaBUILHOTO OTBETA.

8. B cuTyarusx, Korja OCTaTKH cojepKar MUKINIeCKHe KoJieOanus, TpaduK MPUMET BHI:

A b B

9. U3noxuTe anropuT™ MCTOJIB30BaHUS KpUTEpHs DHTeNs-1 panrepa.

10. Crenenb BIUSHHUS HEYYTCHHBIX ()aKTOPOB B pacCMaTpUBaeMON MOJEIIA MOXKHO
OTIPEJIeNIUTh Ha OCHOBE:

A) mapHoro JJMHEHHOTO KO3 duimenta

Koppesiiuy; b) vactHoro koadduimenta

Koppesiiuy; B) uaaekca koppensauu; 1)

ko3 duimenTa AeTepMUHALINH;

J1) xoaddunrenTa perpeccuu.

11. YacTuslii kputepuii @uiiepa BeIYUCIseTCS 0 Gopmyie:

Ryx21xz...Xp _Rylexz...Xp—1Xp—1Xp -n—-m-=1 Rylexz XD _RyX1xz...Xp—1Xp—1Xp
.n=m-=1
A) 1 — Ryxx..x 1 ; B) 1-Ryxx.x m .
12 p 12 '
R 2 _R 1 R 2 - R
yX 1X2.Xp yX1X2 .Xp-1Xp-1Xp « N — M — yX 1X2..Xp X 1X2..Xp-1Xp ~1Xp
5 A—m-1
B) 1- Ryx XX 1 ; F) 1- Ryx XX 1
12 p 12

12. ®akTopHas aucriepcHs BeIYUCIAETCS 1O (popmyre:

T2 2 2

AN ) T D) TS (R

-2

IX=X S(y-y)
n n
€) ; XK)

B

13. YUro xapakrepusyer ' -KO3(p(HUIHEHT B ypaBHEHUSIX MHOXECTBEHHOU perpeccun?




14. VYpaBHeHuE MHOXECTBEHHON pPErpeccMu B CTaHAAPTU30BAHHOM BHUJE HMMEET BH:

y=0,25x —0,75x

2. Cua BIMSHUS KaKoTO (pakTopa BBIIIE HA Pe3yIbTaTUBHBIN MPU3HAK?

15. Jlns nByx BUOB npoAyKuuu A u B Mozenu 3aBUCMMOCTH YAEIbHBIX IIOCTOSIHHBIX
pacxo/10B OT 00beMa BBIITYCKaeMOM MPOAYKIIUHU BBITISAAT CIEAYIOIIUM 00pazoM:

yA=85+0,5%,

=20x%%

yB=20x"".

Onpenenure, KaKUM JIOJKEH ObITh 00BEM BBIITYCKAEMOU MPOTYKIUH, YTOOBI
KOA(PHUIUEHTHI YTACTUYHOCTH ISl IPOAYyKIMKA A 1 B ObLTH paBHEIL.

A) 73;b) 0,02; B) 0,3; T') 85; 1) 20.

Bapuanr 2.
1. Ilepenuch HaceneHUs HE SABISETCS
a) BEIOOPOYHBIM HCCIICIOBAHUEM;
0) cOOpPOM JaHHBIX O T€HEPATHHOU
COBOKYITHOCTH; B) BEIOOPKOH.

2. ITo HEKOTOPOIT BRIOOPKE MOKHO CYTUTh O T€HEPAIbHOW COBOKYITHOCTH. B TakoMm ciryuae
TOBOPST, YTO BHIOOPKA

a) HOpMaJU30BaHa; 0)

CTPYKTYpUPOBAHa; B)

pernpe3eHTaTUBHA; T)

HoKa3aTelbHa.

3. Uemy paBeH pa3max Beioopku {1, 30, 1000, 24, 99 }?

a) 98

0) 999

B) 1000

r) 230,8 N (A

4. o popmyie v(Ax )= K ( K ) , T7ie Nk - 9HCII0 OMBITOB, B KOTOPBIX MIPOU3OIILIO CO-
N

ObITHE Ak TIpH 00IIIeM yucite ucnbiTanuii N, onpenensercs:
a) OTHOCHUTEJIbHAS YaCTOTa MOSBJIICHUS COOBITUS Ak 0)
WHTErpajbHasl YaCTOTA MOSBICHUS COOBITHS Ak B)
pa3max BBIOOPKH MOSIBICHUS COOBITHS Ak
') pENPEe3eHTaTUBHOCTD MOSBICHUS COOBITUS Ak

5. Uemy paBeH pa3max BeiOopku {1, 5,12, 1, 5,12, 1, 5}
a)3

0) 11

B) 4

r) 8.

6. [lmotHOCTH BeposiTHOCTH f(X) MOKHO HHTEPIIPETHPOBATH KaK

a) KaK IpeJesl OTHOLIEHHS BEPOSITHOCTH MONAJaHNs ClIydaliHON BEIMYMHBI X B HHTEPBAJ,
COJIEpIKalIUi YUCIIO X , K JUIMHE 9TOI0 MHTEPBAJIa MPU €ro CTpeMJeHuH K 0;

0) BEpPOSTHOCTH TOTO, UTO CiTyyaiiHast BeTMuMHa X MPUHUMAET 3HaueHue OOJIblle TaHHO-TO
qucla X;

B) BEPOSITHOCTH TOTO, UTO CiIy4aiHas BeJW4YMHA X MPUHUMAET 3HAaUEHUE MEHBIIIE JaHHO-TO
quClia X.

Bapuanr 3



7. Oynkuus pacnpenencHus Fx(X) ciayuaitHo#l BenmmuuHBI X MOKHO WHTEPIPETUPOBATH

KaK a) BEpOSITHOCTb TOT0, UTO Cily4aiiHasi BelInunHa X M0IasaeT B MUHTEPBa, COAEp KA
TOUKY X;

0) BEpPOSTHOCTh TOTO, YTO CIy4ailHas BeIMYMHA X NMPUHUMAET 3HAYCHHE OOJIbIIE aH-
HOT'O YHCJIA X;

B) BEPOSITHOCTb TOTO, YTO CiIydaiiHas BeIMUMHA X MPUHUMAET 3HAUE€HUE MEHbIIIE JaHHO-
ro YUCJIa X,

8. UeMy paBHO MaTeMaTHYECKOE OXKHUIaHUE YHNCIIA, KOTOPOE BBIIAIACT MIPH MOI0pACHIBa-
HUU UTpaIbHOMN KocTU?

a)3

0) 3.5

B) 1,2,3,4,5,6

r) 21

9. WM3BecrtHO, 4TO0 MaTtemMaTndeckoe oxunanre M[X]| HEKOTOpOU CITydaifHON BEeTUIUHBI X
paBHO 40, a M[XZ] =1990. Yemy paBHa nucriepcus?

a) 1170

0) 1462500

B) 390 1)

1600

Bapuanr 4

10. ITo TaGmuie ¢GyHKIMU pacmpeneieHus CTaHIAPTHOTO HOPMAJILHOTO pacipeaeiieHus
OTIpeieNIuTe, KaKOBa BEPOSATHOCTh IMONAJaHUs pealu3alii CIydailHON BETMYMHBI, MMEIOIIeH
HOpMaJIbHOE pacmpeaenenue co cpenauM 1 u nucnepcueit 100, B maTepBa (-00;21?

Z 10,00 0,01 0,02 0,03 0,04 0,05 0,06 0,07 0,08 0,09
0 10,5 0,503989 10,50797810,511967 [0,515953 10,519939 |0,523922 [0,527903 |0,531881 |0,535856
0,1]0,53982810,543795 [0,547758 |0,551717 |0,55567 0,559618 |0,563559 |0,567495 (0,571424(0,575345
0,210,57926 10,583166 [0,587064 |0,590954 [0,594835 10,598706 |0,602568 |0,60642 [0,610261(0,614092
0,310,61791110,621719 [0,625516 10,6293  [0,633072 10,636831 |0,640576 |0,644309 [0,648027 [0,651732
0,410,65542210,659097 [0,662757 |0,666402 |0,670031 0,673645 |0,677242 |0,680822 [0,684386 [0,687933

a) 0,5

6) 0,503989

B) 0,539828

r) 0,57926

11. Tlo Tabnuue GYHKIUM pacrlpeieieHns CTaHIapTHOTO HOPMAJILHOTO paclpeieieHus
ONPENEINTE, KAaKOBAa BEPOSTHOCTh MONAJAHUS PEaIU3alliU CIydalHOM BEJIWYMHBI , MMEIOIIEH
HOpMaJIbHOE pacnpeneneHue co cpeaqauM 1 u aucnepcueit 100, B maTepBan (1;3]?

Z [0,00 0,01 0,02 0,038 0,04 0,05 0,06 (0,07 0,08 0,09
0 (05 0,5039810,507970,5119610,51595 (0,51993(0,5239210,52790 [0,53188 |0,53585
9 8 7 3 9 2 3 1 6
0,1(0,5398210,543790,547750,551710,55567|0,559610,56355[0,56749 0,5714210,57534
8 o) 8 7 3 9 3 4 o)
0,20,579260,58316 (0,58706|0,59095 [0,59483 |0,598700,60256 [0,60642 |0,61026 |0,61409
6 4 A 5 6 8 1 2
0,3(0,6179110,62171(0,6255110,6293 0,63307|0,63683|0,64057 [0,6443010,6480210,65173
1 9 6 2 1 6 9 7 2
0,410,6554210,6590910,66275[0,666400,670030,67364|0,67724|0,68082 |0,684380,68793




a) 0,57926

6) 0,617911

B)0,078083

r) 0,07926
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12. Tlo Tabmuue GyHKuu pactupeneneHuss CTbIoeHTa VI IBYCTOPOHHEH KPUTHUECKON

0011aCTH ONpeIeIUTE 3HAUEHHUE txp. IPU CTeneHu cBo0o bl v=10 u BeposTHOCTH P(t < txp.)=97,5%

via 0,005 0,01 0,025 0,05 0.1
1 1273211 [63,6559 ]25,45188 [12,70615 |6,313749
10 3,581372 [3,169262 2633769 [2,228139 [1,812462
30 3,029782 [2,749985 2,359566 [2,04227 [1,69726
a) 2,228139
6) 2,633769
B)1,1140685
r) 1,316885

13. Tlo tabmune ¢ynkuuu pacnpeneneHusi CThIOIEHTA Ul IBYCTOPOHHEH KPUTHUECKOU

00JacTH OTMpeJIeNNTe, KAKOBa BEPOSITHOCTh TOTAAaHMS PeaTH3allii CIIydaiiHOW BETMIMHBI B WH-
tepBai (2,633769; +oo) npu crenenu cBo6o 161 v=107

via 0,005 0,01 0,025 0,05 0,1
1 127,3211 [63,6559 [25,45188 [12,70615 |6,313749
10 3,581372 [3,169262 [2,633769 |2,228139 [1,812462
30 3,029782 |2,749985 [2,359566 |2,04227 |1,69726
a) 97,5%
0) 99,75%
B)5%
r) 1,25%

14. Yemy paBeH napHbiii KOAGUIUEHT KOPPENSALUH sl IEPEMEHHBIX, 3aBUCUMOCTh MEX -

Iy KOTOPBIMH O0TOOpakeHa Ha rpaduxe?

A

Y

a) rxy =1
6) Iy =0
B) Iy =-1
r) rxy = 0,5

=y

15. KOB(b(bI/ILH/IeHT KOPPEIAIUn rxy MOXKET IIPUHUMATh 3HAYCHUA TOJIBKO B IIPCaACIax:
a) —1<rxy <1

6) O<ryy <1

B) —1<ry, <0



r) —1/2< rxy <1/2

16. Jlnst OLIEHKW 3HAYUMOCTH IMAPHOTO KOAPPUITUEHTA KOPPEISIUN UCTIOIh3YeTCs

a) t-craTucTHKa, paccunThiBaeMas 1o gpopmyne t=r - \'5 u df =n-2.
\/ 1-r?

0) F-ctatuctuka F =1 -\ ’ c mapameTpaMu Vvi=n u W2=r.
1-r2
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17. Ilpu orieHKe JTMHEWHOW 3aBHCUMOCTH ITEPEMEHHBIX METOJIOM HAMMEHBIIINX KBAJIPaTOB
B KaueCTBE KPUTEPHs OIM30CTH UCTIOIB3YETCS

a) MMHUMYM CYMMBbI MOAYJIEH pa3HOCTEH HaOMI0ICHUI 3aBUCUMON MTEPEMEHHOH Yi U Teo-
PETHUYECKHX, PACCUNTAHHBIX [0 YPABHEHHIO Perpeccuu 3HadeHuit (a+hbx)

0) MUHUMYM KBa/IpaTOB pa3HOCTEH HaOII0IeHNH 3aBUCHMO IEpEMEHHOM Yj U TeopeTnye-
CKHX, PACCUUTAHHBIX [0 YPABHEHHIO PErpeccuu 3HaueHui (a+bx)

B) MUHUMYM CYMMBbI KBaJpaTOB pazHOCTeN HAOIIOACHUN 3aBUCUMOM TIEpEMEHHOM Vi U
TEOPETUYECKHX, PACCUNTAHHBIX N0 YPABHEHHUIO perpeccuu 3HaueHui (a+bx)

T') MUHUMYM CYMMBI pa3HOCTEH HaOII0ICHU 3aBUCUMOM TIEPEMEHHOM Yj M TeOpeTHYe-
CKHUX, PACCUMTAHHBIX 110 YPaBHEHHUIO perpeccuu 3HaueHuit (a+bx)

18. Kaxkue TpeboBaHus B MOAEIN PETPECCUOHHOTO aHAIHM3a MIPEABIBIISIIOTCS K MaTe-
MaTUYECKOMY OXKHUJIAHHUIO M}gi]n mucnepcuu D[ & | ommbok HaOMOAeHUS &

a) M[&i]=1; D& ]=o

6) M[&i]=0; D[&i ]=1

8) M[#i]=0; D[&i ]=c”

r) M[&i]=1; D[&i ]=0

19. ITo pe3ynbratam OO KETHOTO 00CICIOBAHUS Cy4aliHO BEIOPAHHBIX CEMEH I10-
CTPOEHO ypaBHEHHUE PErpecCcuu 3aBUCUMOCTH HAaKOIUIEHUH S oT goxonaY:

Si=-33,5+1,05Yj+ej

CriporHo3upyiite HaKOIJICHHUs ceMbU, umeroniei noxon 40 Teic. pyo.

a) 42

0) 8,5

B) 4,2

r) 1,05

20.  TIlo pe3ynbpTaTtam 010/DKETHOTO 00CIEOBAHNUS CITy4aiiHO BBIOpAHHBIX CeMel Mo-
CTPOEHO ypaBHEHHE PErPEeCcCHH 3aBUCHMOCTH HAaKOIUIeHUH S oT noxoxa Y:

Si=-33,5+1,05Yi+ej

Kak n3MeHsTCs HaKOIUIEHUS, €CJIU 10X0/1bl yBenrydatcst Ha 10 Toic. py0.?

a) Bo3pactyT Ha 1,05 TeIC.pyO.

0) ymenbmarcs Ha 33,5 ThIC. pyO.

B) Bo3pactyt Ha 10,5 ThIC. pyo.

I') JAaHHBIX HEJJOCTATOYHO

Bapuanr 7
21. [To BrIOOpKE U3 20 HabMIOACHMIA OBblTIa OIICHEHA MapHas perpeccus Y = aQ + aiX .
s ko durmenta perpeccun al nonydena t-cratucruka: t1=-2,09. I1o Tabnuue ¢pyHkuuum pac-



npenenenust CThIOACHTA IS TBYCTOPOHHEH KPUTHIECKOW 0OJIACTH OIPEICINTE, HA KAKOM MaK-

CHMaJIbHOM YPOBHE 3HAUUM IOJIy4CHHBIH KO(PHUIIHEHT.

v/a 0,005 0,01 0,025 0,05 0,1
15 3,286041 |2,946726 12,489878 |2,131451 (1,753051
16 3,251989 |2,920788 12,47288 ]2,119905 (1,745884
17 3,222449 12,898232 12,458055 |2,109819 (1,739606
18 3,196583 |2,878442 12,445004 12,100924 |1,734063
19 3,1737 12,860943 |2,433444 12,093025 |1,729131
20 3,1534  |2,845336 |2,423112 |2,085962 (1,724718

a) a=0,05

0) o=0,01

B) o=0,1

r) o=0,005

22. HyneBas runote3a s koddduitnenta perpeccud b B ypaBHEHUH MapHOW JTHHEHHON
perpeccuu Y=a+bX+e nposepsieTcst ¢ HOMOIIBIO

a) cratucTuku CThIOJICHTA;

0) cTaHIaPTHOTO HOPMAJIBLHOTO pPaclpeieICHUs;

B) cTtaTucTUkH Puniepa.

23. Tlo BwIOOpKe M3 20 HaOMIOACHMI ObLIa OICHEHa perpeccus y=a(+al1X1+a2x2, +a3xs.
st k03 hUIIMEHTOB perpeccuu al,al,a3 nonydeHsl t-craructuku: 1= -2,2; to= 2,1; t3= 2,5. Ilo
tabnuue pyHkuuu pacnpeneneHuss CTbroieHTa JUIsl ABYCTOPOHHEW KpUTHUYECKOM oOnactu ompe-

JeNuTe, KaKue U3 OLICHOK KOA(G(UIIMEHTOB PErpeccuy 3HaUUMBbl C IOBEPUTEIHLHON BEPOSITHOCTHIO
95%.

via 0,005 0,01 0,025 0,05 0,1
15 3,286041 [2,946726 |2,489878 |2,131451 |1,753051
16 3,251989 [2,920788 |2,47288 |2,119905 |1,745884
17 3,222449 2,898232 |2,458055 |2,109819 |1,739606
18 3,196583 [2,878442 |2,445004 |2,100924 |1,734063
19 3,1737  [2,860943 |2,433444 |2,093025 |1,729131
20 3,1534  [2,845336 |2,423112 |2,085962 |1,724718

a) a3

0) a1,a2,a3

B) a2,a3

r) al,a3

Bapuanr 8

24. Tlo Be1bopke u3 20 HabmoAeHM Obllla OlIEHEHa perpeccus Y= aQ+aiX1+a2x2, +a3xs.

Jlnst K03 PUIMEHTOB perpeccuu al,a2,a3 noyrydeHsl t-cratuctuku: t1= -2,44; to= 2,1; t3= 3,1. Ilo
Tabnuue QyHkuuu pacnpeneneHuss CThIOAEHTa AJIs JBYCTOPOHHEH KpUTHYECKO# obimacTu ompe-
JeTUTE, C KaKOW MaKCUMAaJIbHOM JIOBEpUTEIIbHON BEPOSITHOCTHIO 3HAYMMBI 3TH KO PHUIIUEHTHI.

via 0,005 0,01 0,025 0,05 0,1

15 3,286041 |2,946726 (2,489878 |2,131451 |1,753051
16 3,251989 |2,920788 [2,47288 |2,119905 |1,745884
17 3,222449 12,898232 [2,458055 |2,109819 |1,739606
18 3,196583 |2,878442 (2,445004 |2,100924 |1,734063
19 3,1737  [2,860943 |2,433444 |2,093025 |1,729131




appunmenTo perpeccun a1=100, a2=150 nomydeHbl 3HAYCHHS CTAHIAPTHBIX OTKJIOHEHUH O

o1= 33; o2= 51. Ilo Tabnume Qyakmuun pacnpenencauss CThIOACHTA UISI JBYCTOPOHHEH
KPUTHYECKOW 00JacTH OIpenenuTe, ¢ KaKod MaKCUMalbHOW JJOBEPUTEIIBHON BEPOSTHOCTBHIO

| 20

| 3,1534 | 2,845336| 2,423112| 2,085962| 1,724718|

a) 99%
0) 90%
B) 95%
r) 97,5%

25. Tlo BeiOOpke u3 20 HabOMIOACHUI OBLIa OlleHEHa perpeccus Y= aQ+a1X1+a2x2,. Jlns xo-

K03 (hUIIMEHTH perpeccuy 3HaYUMBI.

via 0,005 0,01 0,025 0,05 0,1
15 3,286041 [2,946726 [2,489878 |2,131451 [1,753051
16 3,251989 (2,920788 [2,47288 [2,119905 [1,745884
17 3,222449 (2,898232 |2,458055 (2,109819 [1,739606
18 3,196583 (2,878442 [2,445004 |2,100924 [1,734063
19 3,1737  [2,860943 [2,433444 |2,093025 [1,729131
20 3,1534 [2,845336 [2,423112 [2,085962 [1,724718

a) 99%

0) 99,5%

B) 97,5%

r) 95%

Y IPOU3BOJUTCIIBHOCTH TPyAa X2 IO JaHHBIM N=20 MpeAnpusATHI IOJIY4YeHO ypaBHEHHUE
perpeccun y =2,88 — 0,72 x1— 1,51 X2u cpemHekBaapaTHYECKUE OTKIOHEHUS KOA(PPHUIIMCHTOB

perpeccun: Sp1 =0,052 u Sp2=0,5. [lo Tabmume dynkun pacnpeaeneHus CThrOACHTA s
JBYCTOPOHHEH KPUTH-YECKOW 00JaCTH OMpPENSTUTe MOXHO JM IpH ypoBHEe 3Hauumoctn a=0,05

26. IIpu uccremoBaHNN 3aBUCUMOCTH CE0ECTOMMOCTH MPOIYKIIMH Y OT 00beMa BBIMTyCKa X1

YTBCPKIATh, YTO 3HA-YHUMbI KOC)(b(bI/II_[I/ICHTI)I perpeccun

v/ia 0,005 0,01 0,025 0,05 0,1

16 3,251989 (2,920788 [2,47288 |2,119905 |1,745884
17 3,222449 (2,898232 [2,458055 |2,109819 |1,739606
18 3,196583 (2,878442 [2,445004 |2,100924 |1,734063
19 3,1737 {2,860943 [2,433444 |2,093025 |1,729131
20 3,1534 |2,845336 [2,423112 |2,085962 |1,724718
a) b1

0) b2

B) 00a 3HAYMMBI
r) 00a HE3HAYUMBI

27. Kakoil mokazarelb XapaKTepHu3yeT JI0JIF0 00bSICHEHHON C MMOMOIIBIO PETPecCUy JHcC-

Nepcuu B 001IeH aucrepcun 3aBUCUMOM epeMeHHON ?
a) KO3(pPHUIHUEHT KOPPESILUY;
0) t—craTucruka;

B) F—craTucruka;
) KO3pPULIUEHT TeTepMHUHALIH.
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28. B pe3ynbraTe perpecCHOHHOTO aHaIM3a MOJTy4YeHa MOJIENb

y =7,1+0,6 x1+0,4 x2+0,1 x3, t-ctatucTuku K03(pHUIHEHTOB perpeccuu paBHbI COOTBET-
ctBeHHO 24,5; 9,7; 0,7; 1,3. Koaddunuent nerepmunanuun R“=0,9. UeM MOKXHO OOBSICHUTH HU3-
KO€ KauecTBO K03(h(HUIIMEHTOB perpeccuu npu BTOPOH U TPEThei NepeMEHHOM?

a) TeM, YTO KOJIMYECTBO HAOIIOIEHHUI MaJio; 0)

TEM, 4TO X2 U X3 (PUKTUBHBIE IEPEMEHHbIE; B)

TEM, YTO X2 U X3 HE BJIMAIOT HA y,

') TEM, UYTO X2 U X3 IMHEHHO 3aBUCUMBI.

29. [Tpu3HAKOM MYIBTUKOJTMHEPHOCTH HE SIBJISIETCS TO, YTO
a) HEBBICOKOE 3HaueHue Ko3(uiinenTta ferepMuHalny;
0) oreHKH K03(PGUIIUEHTOB PErPECCUN UMEIOT MaTyI0 3HAYMMOCTh IMPU BHICOKOM 3Haue-

HUU KOYPPUIIMEHTA JeTepMUHALIUT R? u COOTBETCTBYIOIIEH F-cTaTUCTHKY.

30. [NepemenHbIe, MPUHUMAIOIINE TOJIBKO /1Ba 3HaueHus 0 1 1 He Ha3BIBAIOTCS
a) QUKTUBHBIMU; 0) IBOICTBEHHBIMU; B) OMHAPHBIMHU.

31. ®ukTHBHBIC TIEPEMEHHBIC TTO3BOJISIFOT HCCIIEI0BATh

a) BJIMAAHUC KQYCCTBCHHBIX ITPHU3HAKOB;

0) BIMSIHHME HECKOJIBKHX ITEPEMEHHBIX, B3aUMOCBSI3aHHBIX MEKIY
c0001i; B) CE30HHBIC PA3THYIHUSL.

32. Jlns omucaHus BIUSTHUS 0Opa3oBaHUs (BBICIIEE, CpeHEe, CPEAHEe CIeIuaabHOe, He-
MOJTHOE CpellHEe) Ha YPOBEHb 3apabOTHOM TUIATHI CIIEAYET BBECTH (PUKTHBHBIC NIEPEMEHHBIE B KO-
JIMYECTBE:

a) 1;

0) 2;

B) 3;

r) 4.

33. O0beM IpoIaKu 30HTUKOB OT J0XISA 3aBHCHUT OT CE30HA (3UMa, BECHA, JIETO, OCCHB ).
Jliist ydera Ce30HHOM COCTABJISIONICH CIIelyeT BBECTH (DUKTHBHBIE IIEPEMEHHBIC B KOJHMYCCTBE

a) 4;

0) 3;

B) 2;

r) 1.
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34. Monens y =ag +a1 x1+a2 x2+a3 x3, rae x1 1 x2 NpUHUMAaIOT 3Ha4CHU Oml,ax3-
MO-JIOKUTEIBHOE MOAXOIUT JJIST OMUCAHUS CIEAYIOIIEH CUTYalluU

a) 3aBUCUMOCTh 00BeMa MPO/IaXk TOPTOB OT LIEHBI B MMPa3JHUYHbIC THU U B OyTHU;

0) 3aBUCUMOCTBH 00BheMa MPOJIaXK TOPTOB OT IIEHBI B BHIXOAHBIE, MPA3THUYHBIEC THU U B
OynHu;

B) 3aBUCHMOCTh 00BhEeMa MPOJIaXK OT IIEHbI 30HTUKOB OT O/ B Pa3IMYHbIE BpEMEHA r0J1a;

T') 3aBUCUMOCTh 00BhEMa MPOJIaXK BEIOCUIIEIOB OT IIEHBI B IEPHOIBI C OKTSIOPS IO MapT U C
ampes Mo CeHTSAOPh BKIIIOUUTENBHO.

35. B yeM cocToUT yclI0BHE TOMOCKEIACTUYHOCTH B PETPECCHOHHON MOJIEIH :
a) M[ a1 &2]=0;



0) M[ 1] <M[a2]
B) M[52t1]= M[eztz]
r) M[ai1a2] >0

36. BriOepute ypaBHEHHsI, KOTOPBIE MOTYT OBITh PEOOPA30BAHBI B YPAaBHEHHS, THHEHHBIC
0 MapaMeTpam:

1) Yi=arexp(fXi)- &

2) Yi=arexp(-fXi)+éi

3)  Yi=exp(a+pXitei)

4) Yi=alexp(f-Xi)+éi

A)lu3

b)2u4

B)lu4

N2u3

37. Tlpu kakuxX YCIOBHSAX Ha MapaMeTpbl & W [ TIPOW3BOJICTBEHHAs (DYHKIHMS B MOJICITH
Ko66a-/lyrnaca Y=4-KLP moxer 6wits npeoOpa3oBaHa B MapHYI JUHEHHYIO PErpeccuio Io
3TUM Iapamerpam?

a) npu o<l u <1
0) mpu af=1

B) mpu a+/=1
T') IpH JTFOOBIX

38. B yem cocTouT ycloBHE reTEPOCKEAACTUYHOCTH B PETPECCUOHHON MO/IEIH:
a) M[a1] =M[er2

6) M[£°11]= M[°t2]

B) M[et1a2] >0;

r) M[£2u] <M[12]
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39. OtcyTcTBHE aBTOKOPPEIISILIMUA B MOJIEITU MOKET ObITh BBIPAXKEHO CJIEIYIOIICH 3alKChio:

a) M[&a] >M[&-1];
0) D[&] <D[a-1];
B) M[aa-1] =0;
r) 1t t-1 >0.

40. LleHa Ha IBYXKOMHATHBIC KBApTHUPBI PriCe 3aBUCUT OT 00miel riomau totsq, miora-
nu KyxHu Kitsq u paccrosiHus ot nentpa dist ciemyromm odpazom:

price= 235,6+ 1,8 totsq +1,6 kitsq — 1,7 dist

I[Tpu 5TOM AuCTepCHst OMIMOOK COCTABIISIET 52235,24. B kakux npenenax MOXKeT HaXOJUTCsI
IIeHa Ha KBapTUpY ¢ mapamerpamu totsq=32; kitsq=6; dist=15 ¢ BeposiTHOCTBIO 95% (1=1,96).

A) [208,23; 346,37];

b) [265,67; 288,94];

B) [275,34; 279,26];

I) [242,06; 312,54].

41. llena Ha IByXKOMHaTHBIEC KBApTHPHI PriCe 3aBHCUT OT 00IIeH rutontau totsq, miora-
m KyxHH Kitsq u paccrosHus ot nieHTpa dist ciemyronrim oOpazom:
price= 235,6+ 1,8 totsq +1,6 kitsq — 1,7 dist



[Tpu 5TOM AuCHepcHs OMUOOK COCTABIISECT 52=35,24. B xakux npeznenax MOKeT HAXOAUTCS
1IeHa Ha KBapTupy ¢ napamerpamu totsq=40; kitsq=8; dist=5 ¢ BepostHOCTHIO 95% (t=1,96).

A) [300,27; 323,54];
B) [309,94; 313,86];
B) [276,66; 347,14];
I) [242,83; 380,97].

42. lleHna Ha OJJTHOKOMHATHBIC KBAPTHPBI PriCe 3aBUCHT OT 00wIel mommaau totsy, mioima-
u KyxHu Kitsq u paccrosiHust ot aBTo0ycHO#M octaHoBKHU ISt cieayronm o0pazom:

price= 184,8+ 2,8 totsq +1,3 kitsq — 3,7 dist

[Ipu 3ToM nucnepcust OmMUOOK COCTaBISAET 52=51,7. B xakux npenenax MOKeT HAXOAUTCS
1IeHa Ha KBapTupy ¢ napamerpamu totsq=40; kitsq=8; dist=5 ¢ BepostHOCTHIO 95% (t=1,96).

A) [237; 340,4];

B) [274,61; 302,79];
B) [187,37; 390,03];
T) [286,74; 290,66].

43. IleHa Ha OJJHOKOMHATHBIE KBAPTHUPHI PriCe 3aBUCHUT OT 00IIIeH turomaau totsq, miomnra-
mm KyxHau Kitsq u paccTosiHust 0T aBTOOyCHO#M ocTaHoBKH diSt cieayronim 00pazom:

price= 184,8+ 2,8 totsq +1,3 kitsq — 3,7 dist

[Ipu sTOM nucniepcust ommuOOK COCTABISAET 82251,7. B xakux npenenax MOKeT HaXOUTCS
I[eHa Ha KBapTUpy ¢ mapamerpamu totsq=40; kitsq=8; dist=5 ¢ BeposTHOCTHIO 99% (1=2,58).

A) [155,53; 421,87];
B) [286,12; 291,28];
B) [270,18; 307,22];
T) [237; 340,4].
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44. 1lena Ha OJIHOKOMHATHBIC KBapPTHPHI PriCe 3aBHCHUT OT 00IIei Tuiomau totsy, miomia-
au Kyxau Kitsq u paccrosiHust oT aBTOOyCHO#M ocTaHoBKH diSt cieayronmm o6pazom:

price= 184,8+ 2,8 totsq +1,3 kitsq — 3,7 dist

I1pu 5TOM aMCIIEpPCHst ONIMOOK COCTABIISIET §%=3 1,7. B Kakux mpejesiax MOKET HaX0IUTCs
[IeHa Ha KBapTupy ¢ mapamerpamu totsq=30; kitsq=4; dist=4 ¢ BeposTHOCTHIO 99% (1=2,58).

A) [244,7; 273,7];
B) [177,55; 340,85];
B) [256,62; 261,78];
T) [227,5; 290,9].

45. VnTepBanbHas OLlEHKa P MPOrHO3UPOBAHUM 3HAUEHUS CIy4aiiHOM BETMYNHBI 3aBU -
CHUT OT

a) yKcia 3HauYeHUH CIIy4aifHON BEJINYMHBI,

0) aucnepcuu cay4aiHOM BETHMYUHBI;

B) CPEIHETO 3HAYECHMSI CITydaliHOW BEJIMYMHBI.

46. Kakoit MeTo/1 He HCTIONB3YeTCsl JUTS CIIaKMBAHUS CTAlMOHAPHOTO BPEMEHHOTO
psna? a) METO CKOJIB3SIIIEro CpeiHero; 0) MEeTOl HAMMEHBIIUX KBAJPaTOB; B)
TPEXIIAroBbI METO.



47. 1lpy Hax0XAEHUHU OLIEHOK IapaMETPOB CUCTEMBI OJTHOBPEMEHHBIX IKOHOMETPUUECKUX
YPaBHEHUH HE UCIIOJIb3YETCS:

a) TPEXIIaroBbIi METO;

0) KOCBCHHBIH METO/I;

B) METO/]I CKOJIB3SIIIIUX CPEAHUX;

I') IByXIIaroBblii METOI.

Bomnpocs! 11 caMocToATeIbHOM padoThI

1. OnHOoMepHOE HOpMaJIbHOE pacIIpe/ieTICHUE U CBSI3aHHbIE C HUM XH-KBaJpaT pacrpese-
nenue, pacnpenenenus Creronenta u CHenexkopa-®duiiepa, ©X OCHOBHbIE CBOMCTBA.

2. Cratuctuueckoe oneHnBanue. Todeunbie olleHKU. JIMHEHHOCTh, HECMEIIEHHOCTh, (-
(hEeKTHBHOCTB U COCTOATEIHLHOCTh OLICHOK. [IpUHIIUIT MaKCUMAaTLHOTO TIPABOTIO00US.

3. CraTtucTuyeckre BBIBOJBI M MPOBEPKA CTATHCTUYECKUX rumnore3. Omuoku 1-ro u 2-1o
poaa. YpoBeHb JIOBEpUs M MpOBEpKa 3HAUMMOCTU. VIHTepBanbHbIE OIIEHKU, IOBEPUTEIHHBIA HH-
tepBai. Kpurepun Heitmana-Ilupcona, HailikBucra-Muxaitnosa, Konmoroposa-CmupHoBa.

4. PaznoxeHue cyMMbl KBaJIpaToB OTKJIOHeHUH. Jucnepcuonnsiit anamu3. CreneHb cooT-
BETBETCTBUS JIMHUH PETPECCUU UMEIOITUMCS JaHHBIM. KodQduImeHT neTepMuHaIum U €ro CBOu-
CTBA.

5. Krnaccuueckass nuHeiHass perpeccust sl ciaydash OJHOW OOBSCHSIONIEH MepeMEeHHOM.
CraTtucTuueckune XapakTepUCTUKH (MaTEMaTHYECKOe OKHMJIaHWUE, TUCIIEPCUs W KOBapHaIusi) ole-
HOK napametpoB. Teopema ["aycca-Mapkosa.

6. [IpeamonoxeHne 0 HOPMAIBHOM PACTIPEICIICHUH CITyJaiiHON OIMIMOKH B paMKax Kiac-
CHUYECKOU JIMHEWHOW PErpecCur U €ro ciencTBusd. [[oBepuTesbHbIe HHTEPBAIBI OLIEHOK MapaMeT-
POB M MPOBEPKa rUIOTE3 0 UX 3HaUMMOcTU. [IpoBepka agexkBarHocTH perpeccuu. [Ipornosuposa-
HHUE 10 PETPECCUOHHON MOJIENIN U €r0 TOYHOCTb.

7. Merononorusi 3JKOHOMETPUUYECKOTO HCCIEAOBAHUS Ha IMpHUMepe JHHEWHOU perpeccuu
JUIA cllydasi OJIHOM oObscHsoLEeH nepeMeHHol. OcoOeHHOCTH MPEeCTaBIICHUsI Pe3yJIbTaTOB pe-
IPECCHOHHOTO aHaJIM3a B OJJHOM U3 OCHOBHBIX MPOrpaMMHBIX MakeToB (Hanpumep B Excel).

8. OcobeHHOCTH perpeccuu, MPOXOAAIICH Yepes Havalo KoopauHat (6e3 cBOOOIHOTO iie-
Ha). BnusiHue n3aMenenus maciradba u3MepeHus NepeMeHHbIX Ha KKOA(PGUIIUEHTBI PErpeccuu.

9. IIpunnun mMakcuMaiibHOTO TIpaBaonoaoous. CpaBHenue onenok MHK u metona mak-
CHUMAaJIBHOTO MPaBIONOA00HS TP HOPMaJIbHOM paclpeAeNeHuH OMIMO0K B KIIACCUYECKOW JTMHEH-
HOM perpeccum.

0. MHo>xecTBeHHas JIMHEHHas perpeccusi. MaTpuuHas 3anuch YJKOHOMETPHUECKON MO
u onenok MHK. KoadduiueHT MHOXKECTBEHHOH IeTEpMHUHALINN, CKOPPEKTUPOBAHHBIN HA YHCIIO
CTemeHel cBOOO/IbI.

11. MHoroMepHO€ HOpPMAaJIbHOE pampe JeJIeHHE U €ro IJIOTHOCTh pachpenenenus. Marte-
MaTHYeCcKOe OXKUJaHUE M KOBapHAIlMOHHAS MaTpHIIA JIMHEWHOTO MpeoOpa3oBaHNs MHOTOMEPHOTO
HOPMaJIbHO pacCIpelelIeHHOr0 BeKTopa. PacrpeneneHne HEKOTOPHIX KBaJIpaTUYHBIX (opMm OT
MHOTOMEPHOTO HOPMAaJIBHO PaclpeIeIeHHOTO BEKTOPA.

12. TTpoBepka 3HAUUMOCTH KOA(DGUIIMEHTOB U aJeKBAaTHOCTU MOJENM B MHOKECTBEHHOM
nuHeitHoi perpeccuu. [TocTpoeHne JOBEpUTENbHBIX UHTEpBalie U obOnactel ans kodpduireHTon
perpeccun. IIporHozupoBanne B MHOKECTBEHHOM JTMHEMHOW perpeccuu, BEpOSITHOCTHBIE Xapak-
TEPUCTUKH MPOTHO3A.

13. dyHKUMOHANBHBIE TTPe0Opa30BaHUs IEPEMEHHBIX B JIMHEHHOW PEerpecCMOHHON MoJie-
nu. JlornuHelHas perpeccusi, Kak MOJEIb ¢ MOCTOSTHHOM 3JaCTUYHOCThIO. Mo1eNb C MOCTOSIHHBI-
MU TeMIaMmu pocTa (momy-norapudmuueckas mojens). OyHKIHMOHATBHBIE TpeoOpa3oBaHus MPU
MOCTPOEeHUH KpUBBIX Puiuuiica u Jurens. [lonmHoMuanbHas perpeccusi.



14. ®uxTtuBHBIe (dummy) IepeMeHHbBIE B MHOKECTBEHHOM JIMHEHHOU perpeccun. [Iposep-
Ka CTPYKTYPHBIX U3MEHEHUN M CPABHEHHUE JIBYX PETPECCUI C TIOMOMIbIO (PUKTUBHBIX TIEPEMEHHBIX.
Amnanu3 ce30HHOCTH. JnHamm3anus ko3 duimeHToB mMHEHON perpeccuu.

15. TIpoBepka 001l TMHEHHOM THIOTE3bI 0 KO3 (UIIEeHTaX MHOXKECTBEHHOW JTMHEHHOMN
perpeccun. Perpeccusi ¢ orpaHUYEHUSIMHU Ha TAPAMETPBI.

16. IonsiTne 00 aBTOKOPPEISAIMH OCTATKOB. DKOHOMHUYECKUE MPUYUHBI aBTOKOPPEISIIUN
ocratkoB. Tect cepuil. Cratuctuka lapouna-Yorcona. OO0OLUIEHHBIN METO1 HAMMEHBIINX KBaJl-
paToB Uil OLEHKHU pEerpeccuu Nnpu Haiauuuu aBTokoppessiuu. Ilponenypa Kokxpena-Opkyrra.
JIByxiaroBas mpouenypa JlapOuna.

17. PerpeccroHHbIe TUHAMUYECKHE MOJICIIU. ABTOPErPECCUs U MOJIENb C PaCIpeIeTICHHbI -
mu naramu. Cxema Koiieka. AqanTrBHBIE 0KUIAHUS.

18. I'eTepockeacCTHYHOCTHEU- SKOHOMUYECKHAE PUYHHBI ee Hanmmuus. [lociencTBus tete-
pockenactuyHocty g ouneHok MHK. Ilpu3Haku nmpHCyTCTBHSI TeTepOCKEeIacTa4yHOCTH. TecTsl
Bbpoiima-Ilarana, l'ondenna-Ksannara, [Tapka, [ neiizepa, panroBas koppessius nmo CiupMeny.

19. B3BemeHHbIi METO1 HAMMEHBIINX KBaApaToB. Beidop "Hammyumen" Mmoaenu. Ommoka
cnenudukanuu Mojenu. [Tpomymienibie 1 U3NIUITHUE TEPEMEHHBIE.

20. MynbTUKOJUTHHEAPHOCTh JaHHBIE W TOCIEACTBHS 3TOTO JUIS OICHOK MapaMeTpoB pe-
rpeccuoHHOM Mojenu. MaeanbHas W mpakTHUecKas MYJIbTHKOJUIMHEAPHOCTh (KBa3UMYIbTHKOJI-
nuHeapHocTh). [lokazaTenu creneHH MyJIbTUKOJUIMHEAPHOCTH. BcmoMorarenbHble perpeccuu.
MeTo161-00pb0BbI ¢ MYJIBTUKOJUTMHEAPHOCTHIO.

IIpumepsl 3a1a4 VI CAMOCTOSATEIHLHOTO PellieHUs

Ha ocHoBe craTtucTHyecKux JaHHBIX 3a 16 MecsIeB, MPUBEICHHBIX B Ta0J. 1, mpoBeauTe
KOPPEISIIIMOHHO-PETPECCUOHHBIM aHAJIW3 C IEJbI0 MTPOTHO3UPOBAHUS O0beMa peau3aliui Ipo-
TyKIUU (PUPMBI Ha BA MECSIIa BIIEPE.

Tabmuma 1
Tabauya 1. Hexoonsle oanHble

Y Xi X X3 Xy X
O0BeM peasiH3a- 3aTpaTtel Ha Cpenmm' nﬂena HAHpeKc “uorp il

arhail Bpems pexnamy Ilena ToBapa| TOBapa y KOH- ﬁlITe.Tl!:.CI\BX pac-
KYPEHTOB X010B

126 1 4,0 15,0 17,0 100,0

137 2 4.8 14,8 17,3 98.4

148 3 3.8 15,2 16,8 101,2

191 4 8,7 15,5 16,2 103.5

274 5 8.2 15,5 16,0 104,1

370 6 9,7 16,0 18,0 107,0

432 7 14,7 18,1 20,2 107.4

445 8 18,7 13,0 15,8 108.,5

367 9 19,8 15,8 18,2 108,3

367 10 10,6 16,9 16,8 109.2

321 11 8.6 16,3 17,0 110,1

307 12 6.5 16,1 18,3 110,7

331 13 12,6 154 16,4 110,3

345 14 6,5 15,7 16,2 111,8

364 15 5.8 16,0 17,7 112:3

384 16 5,7 15,1 16,2 1129

1. OcymectBuTe 1ByMs criocob6aMu BEIOOP (PaKTOPHBIX MPU3HAKOB IS TOCTPOCHHUS pe-
TPECCUOHHON MOJIETIU:



a) Ha OCHOBE aHAJIN3a MaTPULIBI KOA(P(GUIIMEHTOB MapHON KOPPEISLUHU C IPOBEPKOI TUIIO-
T€3bl O HE3aBUCHMOCTH OOBSCHSIOUINX MEPEMEHHBIX (TECT HA BBIABICHUE MYJIbTUKOJIMHEAPHO-
ctu dappapa—Inoydepa);

0) ¢ TOMOIIBIO TIOIIATOBOTO OTOOPA METOIOM HCKITFOUSHHUSI.

2. OuenuTte nmapaMeTpsl MoIeNH. JaiiTe SKOHOMHUYECKYIO HHTEPIIPETAIIHIO KO PHUIIHEH -
TOB PETPECCUH.

3. J1nst o1leHKH KayecTBa MOJICIN OMPEICITUTE:

a) ko3 umeHT gerepMUHaIINH;

0) K03 puIIMEeHT MHOKECTBEHHOW KOPPEISIIIMN; B) CPEIHIOI0 OTHOCHTEIBHYIO OIINOKY
anmnpoKCUMALUU.

4. IIpoBenuTe OLEHKY 3HAUMMOCTH YPaBHEHUSI PETPECCUH U €r0 KOAPPHUIIUEHTOB.

5. Ilo nmmarpamMmMaM OCTaTKOB OIpPEAETUTE Ty OOBSCHSAIOLIYIO MEPEMEHHYI0, OT KOTOPOM
MOXKET 3aBUCETh JAWCIEpPCHUs Cly4yailHbIX BO3MylleHuM. [IpoBepbTe BBINOJHEHUE YCIOBHS TO-
MOCKEIaCTUYHOCTH 0cTaTKOB 1o TecTy ['onndensaa — Kpanara.

6. OuenuTe 1Mo MO/IENH BIMSIHAE (PAKTOPOB HA 3aBHCUMYIO TIEPEMEHHYIO.

7. IlocTpoiiTe TOueUHBIN M UHTEPBAIBHBIN POTHO3bI PE3YIbTUPYIOLIETO MOKA3aTeNsl Ha
nBa Mecsa Brepena (o = 0,1).

7. ®OH/I OLIEHOYHBIX CPeICTB /sl IPOBeJAeHUsI MPOMEKYTOYHOH aTTecCTALMHU
00y4aroIUXCA M0 TUCHHUIJIMHE.
[IepedyeHb KOMIIETEHIINI U UX CTPYKTYpa B BUJE 3HAHNUW, YMEHHUI U BIaJCHUN COINCPKUTCSA
B pazzene 2 «llepedeHb miiaHUPyeMbIX pe3yIbTaTOB OOYUEHHS O JUCIUILTUHE.
[lepeyeHp KOMIIETEHUMH C YKa3aHHUEM HHAUKATOPOB MX TOCTHKEHHUS B IMPOLECCE
OCBOEHHSI 00pa30BaTEeIbHON MPOrpaMMbl COAEPKUTCA B pazjaene 2 «llepedenp mianupye-
MBIX PE3YyJIbTaTOB OCBOEHHUS 00pa30BaTENbHOI MPOrpaMMBbI C YKa3aHUEM HHAMKATOPOB UX
JO-CTH>KEHHUS U TUTAHUPYEMBIX PE3yIbTaTOB 00YUEHHUS 110 TUCIUTIIHHE.
Bonpoc 1. Ctatuctuueckoil 3aBUCUMOCTBIO HA3bIBAETCH ...

To4Has (opMysia, CBA3BIBAIOIIAS IEPEMEHHBIE

CBsI3b MIEpEMEHHBIX 0e3 yueTa BO3JeHCTBUS ClydailHbIX (aKTOPOB

CBSI3b MIEPEMEHHBIX, Ha KOTOPYIO HAKJIaIbIBAETCS BO3JCICTBUE CIy4alHbIX (PaKTOPOB

m00ast CBS3b NMEPEMEHHBIX

Bomnpoc 2. YHuBepcaabHbIM CLIOCOOOM 3aJaHUs CITy9aliHOW BETMYMHBI X SBIISETCS
3aJlaHuE €€ ... pacrupeeseHus

GbyHKIIII

psana

IJIOTHOCTHU

MOJIMTOHA

Bomnpoc 3. JluckpeTHoil Ha3pIBaeTCs CiyvaiiHasi BETUYMHA, ...

MHO>KE€CTBO 3HaYEHUH KOTOPOU 3aIOIHSIET YUCIOBOU
IIPOMEXKYTOK KOTOpast 3a7aeTCs MIIOTHOCTBIO PACIPEAEIICHUS
KOTOpasl 3aJ1a€TCsl IOJIMTOHOM PACIIPENETICHUS

KOTOpasi IPUHUMAET OTIENIbHBIE, H30JIMPOBAHHBIE APYT OT JIpyra
3Ha4yeHus1 Bonpoc 4. BeibopouHast cpeusis sBiseTcs ...

HECMELIEHHOM OLIEHKOM I'e€HEePaJIbHOM IucIepcun
HECMEILEHHON OLIEHKON FeHEPATIbHOM CpeHen
CMEIIEHHOW OLIEHKOM Te€HEPATIbHOMN cpeaHel
CMEIICHHOW OLIEHKOM T'e€HepaJbHOM IUCIIEPCUH
Bonpoc 5. BeibopouHnas aucniepcus sBIsSeTC ...



CMEIICHHOW OLIEHKOM T'eHepaIbHOU TUCIIEPCU

HECMELIEHHON OLIEHKON TeHepajbHON IucIepcun

HECMEILEHHON OLIEHKON reHepaNIbHOM cpeHen

CMEILEHHO! OLICHKO! I'eHepaJIbHOM cpeHen

Bormpoc 6. B Moienu napHoii TuHEMHOMN perpeccun BeauunHa Y sBIISETCS ...

HECIIy4ailHOU

MOCTOSTHHOM

CIIy4alHOU

ITOJIOKUTETIBHOMN

Bormpoc 7. B Moaenu napHoi TuHEMHOMN perpeccuy BeIUyuHa ? SBISETCH ...

CIIy4alHOU

HECIy4ailHOU

ITOJIOKUTETIBHOMN

MOCTOSTHHOM

Bomnpoc 8. [Ipeanonoxenre 0 HOpMaIbHOCTH PACTIPEACIICHUS CIIy9allHOTO WICHA
HE0OX0IUMO IS ...

pacdeta k03 dUIIUEHTA IETEPMUHAITUN

MIPOBEPKU 3HAUUMOCTU KOAPPUIIUEHTA IeTEPMUHAIIUI

MIPOBEPKU 3HAUMMOCTH NTApaMETPOB PETPECCHH U ISl UX UHTEPBAIILHOTO OLIEHUBAHUS
pacuera napaMeTpoB perpeccuu

Bonpoc 9. DxoHoMeTpuKa — HayKa, U3ydaronasl ...

MPOBEPKY THUIIOTE3 O CBOMCTBAX YKOHOMUYECKUX

noKa3aTelieil SMIMPUICSCKUN BBIBOI SKOHOMHUYECKHX 3aKOHOB

MOCTPOCHHUE SKOHOMHYECKUX MOJIeIICH

3aKOHOMEPHOCTH U B3aMMO33aBUCUMOCTH B SKOHOMHKE METOJJAMH MaTEeMaTHIECKOM
CTaTUCTHKH

Bomnpoc 10. M(X) u D(X) — 310 ...

JTUHEWHbIC (YHKIIUU

YHCJIOBBIC XapaKTEPUCTHKH FeHEPAIbHOM COBOKYITHOCTH (YUCIIA)

GbyHKIIII

HeJIMHEiHbIe QyHKIMH

Bompoc 11. JIis pa3HbIX BEIOOPOK, B3STHIX M3 OJHON U TOH K€ T€HEepaIbHON COBO-
KYITHOCTH, BEIOOPOYHBIC CPEITHUE ...

U aucnepcuu OyayT OJMHAKOBBI

OyayT OAMHAKOBBI, a TUCTIEPCUN OYIyT Pa3InIHbI

OyAyT pa3iu4Hbl, a AUCTIEPCUU OyTyT OJTMHAKOBBI

U aucnepcuu OyayT pa3ivyHbl

Bompoc 12. CtanaapTHbIMU YPOBHSIMH 3HAUUMOCTH SABJIAIOTCA ... % U ...% ypOBHU

4/3

5/1

3/2

10/0,1

Bomnpoc 13. Ecnu nHabiaronaemoe 3Ha4eHHEe KpUTepus 60JIbIIe KpUTHYECKOTO 3HaYe-
HUs, TO TUIIOTE3A ...



H1 orBepraercs

H1 npunumaercs

HO otBepraercs

HO npunumaercs

Bomnpoc 14. Benuuuna var(y) — 3T0 qucniepcusi 3Ha4eHUH ... IepeMEHHO

HaOJI01aeMBIX 3aBUCUMO

HaO0JI0TaEMBIX HE3aBUCUMOM

pacyYETHBIX 3aBUCHUMOM

pacyYETHBIX HE3aBUCUMOM

Bompoc 15. Koadpduunuenrom aerepmunanmu R2 xapaktepusyroT J0JI0 BapUaliu
MIEPEMEHHOM ... C IOMOIIBIO YPaBHEHUS PErpeccun

3aBUCUMOM, OOBSICHEHHYIO

3aBUCUMOM, HEOOBSICHEHHYIO

HE3aBUCUMOM, OOBSICHEHHYIO

HE3aBHCUMOM, HEOObSICHEHHYIO

Bomnpoc 16. [IpocTpaHCTBEHHBIE TaHHBIE — 3TO JAHHBIE, TOJYYECHHBIE OT ... MOMEHTY
(am) BpemeHH

OJTHOTO 0OBEKTA, OTHOCAIINECS K Pa3HBIM

Pa3HBIX OJTHOTUITHBIX 00BEKTOB, OTHOCSIIINXCS K pa3HBIM

Pa3HBIX OJTHOTHUITHBIX 0OBEKTOB, OTHOCSIITUXCS K OJTHOMY B TOMY K€
OJIHOTO 0OBEKTa, OTHOCAIIUECS K OJTHOMY

Bomnpoc 17. ITpu upeHTHGUKAIAA MOJCITHA TPOUZBOIUTCS ... MO ICTH

MpOBEpKa aJeKBaTHOCTU
OIICHKA [TapaMeTPOB
CTaTHUCTUYECKUI aHaJIU3 U OIIeHKA MapaMeTpoB
CTaTHUCTUYECKUIN aHAIIN3
Bomnpoc 18. 'eoMeTpruecky, MaTeMaTUYECKOE OKUIAHUE CITy4YalHON BETUYUHBI —
3TO ... pacrpeaenaeHus

LIEHTP
Mepa paccesiHus OTHOCUTENBHO IIEHTpa

Mepa OTKJIOHEHUS CHMMETPUYHOTO OT HOPMaJIbLHOI'O

Mepa OTKJIOHEHHUS OT CUMMETPUYHOTO

Bonpoc 19. Eciu cnyyaiinpie Benu4uHbl X, Y HE3aBUCUMBL, TO ...

M(X+Y) = M(X) + M(Y)

D(X+Y) = D(X) + D(Y)

D(X+Y) ? D(x) + D(Y)

M(X+Y) ? M(x) + M(Y)

BOHpOC 20. Ecn CJ'Iy‘I&fIHBI@ BCJIMYHUHBI HC3aBUCHUMBI, TO TCOPECTUYICCKAA KOBapHua-
oud ...

MIOJIOKUTEIbHAS
OTpULaTeNbHAs

paBHa HYIIO

HE paBHA HYJIIO

Bompoc 21. HekoppennpoBaHHOCTb CIIydaliHbIX BEJINYMH O3HAYAET ...



OTCYTCTBUE JINHEMHOM CBSI3U MEXIY HUMU

OTCYTCTBHE JIFOO0H CBSI3H MEX1Yy HUMHU

UX HE3aBUCUMOCTh

OTCYTCTBUE HEJIMHEWHOW CBS3U MEXKy HUMH

Bomnpoc 22. Koaddumuents: perpeccut (a, b) B BBIOOPOYHOM ypaBHEHHH PETPECCUU
ONPEEIAIOTCA METOJIOM (aMHu) ...

HanMMCHBUINX KBAJIPaTOB

B3BCIHICHHBIX HAMMCHBIIUX KBAApPAaTOB

MOMCHTOB

T'paAuCHTHBIMHA

Bompoc 23. Koadduuuent perpeccun b nokasbIBaer ...

Ha CKOJIBKO €IMHUII B CPEIHEM U3MEHIETCS IIEPEMEHHAS Y IIPU YBEIIMYECHUY HE3aBU-
CUMOM NIEPEMEHHON X Ha €IUHHUILY

MIPOTHO3UPYEMOE 3HAYEHUE 3aBHUCUMOW TepeMeHHoU mpu X = ()

MIPOTHO3UPYEMOE 3HAYEHUE 3aBUCUMOW TepeMeHHOW mpu X > ()

MIPOrHO3UPYEMOE 3HAUCHUE 3aBUCUMON TIepeMeHHOM mpu X < 0

Bormpoc 24. BpemeHHble psbl — 3TO JaHHBIE, XapaKTEPU3YIOILIHUE ... MOMEHT (bl)
BpEMEHU

OJIMH U TOT k€ OOBEKT B pa3IMyHbIC

pa3Hble 0OBEKTHI B OJIUH U TOT Ke

OJIMH U TOT k€ OOBEKT B OJIMH U TOT K€

pa3Hble 00BEKTHI B pa3IuyHbIe

Bompoc 25. BeibopouHasi COBOKYITHOCTB — 3TO ...

JIF000€ MHOKECTBO HAOIIOIEHUI

3HAYCHHMS CIIyYalilHOW BEJIMYMHBI, YIOBJICTBOPSIOIINE YCIOBHUAM HAOIOICHUS
MHOYXECTBO HAOJIFOICHUM, COCTABIISIONINX YaCTh reHEPATbHOU
COBOKYITHOCTH 3HAYCHUS CITYYalHOUW BEIMYUHBI, IPUHSITHIEC B IPOIIECCE
HabmoaeHus: Borpoc 26. Onienka ? Ha3pIBa€TCS COCTOSTEILHOM, €CIH ...

HUMECT MUHUMAJIbHYIO JUCIICPCUIO 11O CPABHCHUTIO C BLI6OpOLIHHMI/I OLICHKaMH

Ja€T TOYHOC 3HAYCHUC TJIA MaJlon BBI60pKI/I

€€ MaTeMaTHYECKOe OXXHNJAaHUC PABHO OIICHUBACMOMY IIapaMETPy 20

Ja€T TOYHOC 3HAYCHUC TJIA 0OJIBIIION BBI60pKI/I

BOHpOC 27. CTaTUCTUYECKUM KpUTCPpUCM HA3bIBAIOT CﬂyqaﬁHYIO BCJIIMYNHY, KOTOPAA
CIIYKUT U1 TPOBCPKU T'KIIOTE3HI ...

0 3aBHCHMOCTH CIIy4alHBIX BEJIMYUH, BBIYUCICHHBIX 110 JaHHBIM

BBIOOPKH KOHKYPUPYIOIIEH

0 HE3aBHCUMOCTH CIIy4alHbIX BEJIMUYHUH

HYJIEBOU

Bomnpoc 28. BeibopouHas koBapualus sSBiIseTcs Mepoil ... IBYX NEepeMEHHbIX

B3aUMOCBS3U
HEJIUHEWHOM CBI3HU

paccestHus

JINHEMHOM CBS3U

Bomnpoc 29. Koag¢uimeHnt perpeccun a mokasbIBaerT ...
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KaK MEHsIeTCs IIEpEMEHHAsI y IIPU YBEIMUYEHUHU NIEpeMEHHOM X Ha 1%
IIPOrHO3UPYEMOE 3HAUEHUE 3aBUCUMON NIepeMeHHOM npu X = 0
MIPOTHO3UPYEMOE 3HAYCHUE 3aBUCUMOM MepEMEHHOM T1pu X > 0
MIPOTHO3UPYEMOE 3HAYCHUE 3aBUCUMON IMepeMeHHOM TTpH X < 0
Bomnpoc 30. JlomycTumslii ipeaesn 3HaueHUi cpeTHel OMMOKH anmpoOKCUMAaH ... %

He Ooxee 8-10
oonee 10-20
He 6omaee 10-20
6oitee 8-10

Teoperuyeckue BONpPOCHI 1Sl MOATOTOBKH K IK3aMEHY
Haznauenue skoHomeTpudeckux mMojaeneil. [IpuHIMnIbI uX cnenupuKaniu.

Tunbl nepeMeHHBIX B SKOHOMETPUUECKUX MOJICIISX.

CrpykTypHas 1 npuBeacHHAs] GOPMBI CIEITU(DUKAITIN IKOHOMETPUUECKUX MOJICIIEH,
WX B3aHMOCBSI3b.

DTarbl MOCTPOSHUS SKOHOMETPHUIECKUX MOICIICH.

Crnenudukamnuss MHOKECTBEHHOM IMHEWHON PErpecCCHOHHOM MO/IEITH.

[Ipennoceinku ["aycca-MapkoBa OTHOCHTENBHO CIIY4ailHOTO BO3MYIIEHHS
pErpeCCUOHHOM MOIEIH.

Teopema I'aycca - Mapkosa.

OrneHka mapamMeTpoB MHOKECTBEHHOM PErPECCUOHHON MOJEIN METOA0M
HanMmeHbIHX kBaapaTtoB (MHK).

OCHOBHBIE YHCIIOBBIE XapaKTEPUCTUKHN BEKTOPA OLICHOK IMApaMETPOB KIIACCUYECKON
pe-TpECCUOHHOM MOJIENH.

Jloka3arenbcTBO HecMeleHHOcTH BekTopa MHK-onieHok mapameTpos.

OCHOBHBIE YHCIIOBBIE XapaKTEPUCTUKH BEKTOPA OCTATKOB B KIIACCUYECKON MHOKECTBEH-
HOM perpecCuOHHON MOJIEIH.

Hecmeménnas orneHka qucnepcu BO3MYIIEHU MHOYKECTBEHHON PErpeCCHOHHON MOJIEIH.
[Tops ok ¥ MPOTOKOJI OLIEHUBAHMS INHEUHON PErPECCHOHHON MOJIENIN B

Excel npu nomomu ¢pyHKumnu JIMHEMNH.

[TakeTsl ¥ PyHKIIUU TPOrpPaMMHOM cpeabl R AMis OlleHKH JTMHEHHOM perpecCHOHHON
MO/Ie-JIH.

F-tecT xauecTBa crienuduKauyu perpecCHOHHON MOJEIH.

Criennukanus perpecCHOHHOM MO MpY HATUYHH TeTEPOCKEIACTUYHOCTH
CIIy4ailHO-TO BO3MYIIICHHUSI.

[IpyuumHBI reTepOCKeTACTUYHOCTH CIIYYaliHOTO BO3MYILICHHUS.

[TocnencTBusi reTepOCKETACTUYHOCTH CIIY4aHHOTO BO3MYIIEHUSI.

Anroputwm tecta [N'onndensaa-Kanara Ha Hannune (OTCYTCTBUE) FeTE€PO- CKEAaCTUYHO-CTH
CllydaliHBIX BO3MYILIEHHH U ero peanusaius B Excel u nporpammuoii cpene R.

CriocoObl KOPPEKTHPOBKU T€TEPOCKENACTUIHOCTH. METO T B3BEIIEHHBIX
HaUMEHBIINX KBaJIPaTOB.

CriocoObl KOPPEKTHPOBKU T€TEPOCKENACTUIHOCTH. J[OCTYIHBIN METOT B3BE- IIICHHBIX
HaUMEHBIINX KBaIPaTOB.
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[IporHo3upoBanue 3HI0T€HHON IEPEMEHHON B MOJEIH C I€TEPOCKEAACTUY - HBIM
BO3MY-ILIEHUEM

Crnenudukanus perpecCHOHHON MOJIETH MPH HAIWYUK aBTOKOPPEISIIUH CIy4aifHOTO BO3-
MYIICHUSI.

[IpyuuHEl 1 IOCIEACTBUSA aBTOKOPPEISALHUH CIIy4alHOIO BO3MYIICHUS.

Anroput™m Tecta JlapOuHa-YoTcona Ha Hanuuue (OTCYTCTBHE) aBTOKOPPEIISTHH
CIIyJaifHBIX BO3MYIICHUH U ero peanusanus B Excel u mporpammuoii cpeze R.

CriocoObI KOPPEKTUPOBKU aBTOKOPPEISIINH (aBTOPErPECCHOHHBIE CXEMBI IIEPBOTO
MOPSA-Ka).

CriocoObI KOPPEKTUPOBKH aBTOKOPPENSINH: alroput™ Metona Koxpeiina- OpkarTa u €ro
peanu3anus B mporpaMmHo# cpeae R.

O06o001menHas perpeccuoHHas MoJiesb. OO0OIIEHHBIN METO1 HAUMEHBIIINX KBaIPATOB.
MynbTUKOJUTMHEAPHOCTh: THUIIBI, IPUYHHBI, TOCIICICTBUS, IPU3HAKA

TectupoBaHue MyJIbTUKOJUIMHEAPHOCTU: METO/] IOTIOJHUTEIbHBIX pErpeccHil,

(daktopsl uHIsAIIMN Auctepceun, Tect Pappapa-I'moydepa

MerTo1bl ycTpaHeHHs] MYIbTHKOJITMHEAPHOCTH: MIPOLIEypa MOIMIaroBOro BKJIIOUEHHUS U UC-
KITFOUEHHS PErPeccopoB.

MeTo1bl ycTpaHeHHs] MYIbTHKOJIITMHEAPHOCTH: IpeOHEeBasi perpeccus.

Mertomp! yecTpaHeHUsI MYIbTUKOJTMHEAPHOCTH: METO/] TTIaBHBIX KOMIIOHEHT.

AHalM3 ¥ yCTpaHEHHUE MYJIbTHKOJIMHEAPHOCTH B R.

Crnenundukanus u ounennBanue MHK skoHOMeTprieckux Moaeneit HeMMHEHHBIX 110 mapa-
MeTpam.

CriocoObI BKITIOYCHHS CITyJaiiHBIX BO3MYIIICHUH B ClieU(PUKAIIAIO HEJTUHEHHOH 10 mapa-
MeTpaM MOJEIIH.

Crnenundukanus u ounennBanue MHK skoHOMeTpuieckux mMoieneit HelMMHEHHBIX 110 mepe-
MEHHBIM.

[Ipumeps! cienndukanmii perpecCCUOHHBIX MO/JIENIeN HETMHEWHBIX IO IEPEMEHHBIM U He-
JIMHEWHBIX 110 TapamMeTpaM.

Henunennbii MHK u ero peanu3zanus B mporpamMmmHoi cpene R.

Ommbku crienupUKauy: MOCAEACTBHS, CHMITOMBI, CIIOCOOBI YCTPAHEHHUS.

Ommbku u3MepeHus: NepeMeHHbIX U ux BiusHue Ha MHK-o1ieHKu mapameTpoB MOJIENH.
QOuKTHUBHAS IEPEMEHHAas CABUTra: crelupuKanus perpecCHOHHON MOJIEIH C

(UKTUBHON MIEpEMEHHOM CIBUTA, SKOHOMHUYECKUN CMBICIT TapaMeTPOB.

[Ipumenenne GUKTUBHBIX IEPEMEHHBIX CABUTA MPU UCCIETOBAHUM CE30HHBIX KOJICOAHMIA:
crierupuKaIus MOIEIH; SKOHOMHUYECKHU CMBICT TapaMeTpOB, MpodiieMa MyTbTHKOJIITHHE -
apHOCTH.

OuKTHBHAS IEpEMEHHAsl HAKJIOHA: CHIEIU(PHUKAIUS PETPECCUOHHON MOJIEIH C

(UKTHUBHON MEPEeMEHHOM HaKJIOHA.

Tect Yoy Ha Hanu4ue CTPYKTYPHBIX U3MEHEHUN B PErPECCUOHHON MOJEIIN.
Knaccudukarus ITMHAMHUYECKUX PETPECCHOHHBIX MOJIETCH.

Ouenka mMojienelt ¢ pacnpeeIeHHbIMU JJaraMHi ¢ KOHEYHBIM YHCIIOM JIaroB.

OrneHka Mojieneii ¢ pacrpeieIeHHBIMU JJaraMu ¢ OECKOHEYHBIM YHCIIOM JIaroB:

METOJ1 FEOMETPUUECKOIN IPOTPECCHUH.

Onenka MoJienei ¢ pacrpeeIeHHBIMHU JIaraMu: METOJ T€OMETPUUYECKON ITPOrPECCUH.
OueHka MoJiesielt ¢ pacnpeeIeHHbIMU JIJaraMu: METO1 AJIMOH.
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Tect lapOuna Ha HanmMuue (OTCYTCTBUE) aBTOKOPPEIISAIIUN BEKTOPA BO3MYIIICHUN B aBTO-
PErpeCCUOHHBIX MOJIETISX.

OHJOTr€HHOCTh: IPUYNHBIL, IOCIEACTBHSI, METO/Ibl YCTPAHEHHUSL.

Cuctemsl ogHOBpeMeHHbIX ypaBHeHu (COY): mpoOieMa olleHUBaHHUS CTPYKTYPHBIX
1a-paMeTPOB.

[Ipo6nema naeHTH(HUKAIIII CUCTEMBI OTHOBpEMEHHBIX ypaBHeHU COY.
Wnentudukanus OTACIbHBIX YpaBHEHUI CHCTEMBI OJHOBPEMEHHBIX YPaBHEHUN:
HOPSJKO-BOE YCIOBHE.

Wnentudukanus OTAEIbHBIX YpaBHEHUI CHCTEMBI OJJHOBPEMEHHBIX YPaBHEHHA:
paHroBo€ YCIIOBHE.

KocBeHHBIN MeTO/1 HAMMEHBIINX KBAaPAaTOB: AITOPUTM METO/1a; YCIOBUS IPUMEHEHUSI.
JIByxmiaroBslif MeTo1 HaumeHbIINX kBagpatoB (JAMHK): anroputm merona; ycnoBus
MIPUMEHEHMUSL.

Onenka napamerpo COY JIMHK B Excel u nporpammuoii cpene R.
Hecranuronapasle Moieny BpeMEHHBIX PSAOB: IE€TEPMUHUPOBAHHBIE M CTOXaCTHYECKHE
TPEH/Ibl, TECTHl HAa HAJTMYKME TPEHA.

AJIJII/ITI/IBHaH 1 MYJIbTUIUIMKATUBHAA MOACJIM BPEMCHHOTI'O psAaa: CHCIII/I(i)I/IKaHI/IH, OIICHKa

napaMeTpoB TPECH/Aa, BBIYUCICHUE CE3OHHBIX COCTABJIAIOIIUX, ITIPOrHO3UPOBAHNE.

Ilpumep rx3amenayuonnozo o6unema
®denepaibHOE rocyIapcTBEHHOE 00pa3oBaTe/ibHOe
010/13KeTHOE YUupe:xieHue BbICIIero 00pa3oBaHus

«®UHAHCOBBI YHUBEPCUTET ITPU ITIPABUTEJBbCTBE POCCUICKOM

OEJEPAILIUN» (PuHAHCOBBIN YHUBEPCHUTET)

Z[enapTaMeHT aHalIn3a JaHHbIX, IIPUHATUSA peH_IeHI/Iﬁ n
(bl/IHaHCO-BBIX TEXHOJIOTHI I[I/ICHI/IHJ'II/IHa OKOHOMETPHKA

®dopma 00yuyenus ounas. Hampasnenue noarorosku 38.03.01 «DkoHOMUKAY

IK3aMeHAIIHOHHBIN OnJieT Neo

1. CroiictBa MHK-o11eHOK mapaMeTpoB KJIACCHYECKON MOJICTH JTMHEHHON perpeccut,

(15 6ammoB)

2. Tect [lapOuHa Ha HaM4Ke (OTCYTCTBHE) aBTOKOPPEIISIIMKA BEKTOPA BO3SMYIICHHIA
B aBTOPErPECCH- OHHBIX MoAeIsX. (15 O6amioB)
3. 3amaua (30 6asw10B)

e [locTtpouTth MOJIENH 3aBUCUMOCTH 11eHBI HA O¢H3uH B PD (1.04.2016 -
1.09.2018) ot X1 (kypc py6:s k eBpo), X2 (Kypc goiapa K eBpo), X3 (1e-Ha
Ha HeTh Brent, USD/barrel). BeinucaTh MoOjienb B CTaHIAPTHOM BHJIC,
MOSICHUTh UHTEPIIPEeTannto KodppuimeHToB. O11e- HUTh Ka4eCTBO MOCTH
(3HAYMMOCTh MOJICIIH B II€JIOM, 3HAYMMOCTh ITApaMETPOB MOAEITH, Kodhdu-
[IUEHT JISTEPMHUHAIINH, CPEIHSISI OTHOCUTENbHAS OITMOKA alPOKCUMAITUH ).

e [IpoBeputh npeAnocksUIKy Teopemsl I'aycca-MapkoBa 00 OTCYTCTBUU
ABTO-KOPPEJIALIMY CIIy- YaHHBIX BO3MYILEHUH, CAENATh BBIBOIBI.

e [IpoBeputh aIeKBaTHOCTH MOJIEIIU TIO MOCJIETHEMY HAOIIOICHHIO.

Y X1 X2 X3
01.04.2016| 0,5137223 76,9207 0,88188 40,75




01.05.2016| 0,5190387 73,3015 0,88437 45,94
01.06.2016[ 0,529064 73,4406 0,889375 47,69
01.07.2016| 0,5456017 71,2926 0,904111 44,13
01.08.2016| 0,547722 73,6523 0,89262 44,88
01.01.2018 0,6730574 69,215 0,819901 66,23
01.02.2018| 0,6728144 69,9322 0,810022 63,46
01.03.2018| 0,6686394 68,9062 0,811046 64,17
01.04.2018 0,625793 70,6038 0,814554 68,79
01.05.2018| 0,6503668 75,87 0,845653 73,43
01.06.2018| 0,676424 72,5806 0,856183 71,98
01.07.2018| 0,6713574 73,469 0,855282 72,67
01.08.2018 0,6253251 73,0738 0,866686 71,08
01.09.2018| 0,6156247 79,4966 0,857968 75,36

TunoBbie KOHTPOJIbHbIE 32JaHUA UJIH HHbIE MaTepUAJIbl, He00X0AMMbIe ISl OLIEHKH
WHIAUKATOPOB JOCTH/KEHUS KOMIIETEeHI[U, YMeHUd U 3HAHUM

Kox xomneren- | HanmmeHnoBanue
18001 KOMIIETeH MU

IIpumepsbl 3a1aHUi 1JI1 OLEHKU MHIMKATO-
POB JO0CTHKEHUS KOMIEeTEeHIIUN




IIKH-1

Bnanenne ocHOB-
HBIMHA Hay‘-IHBIMI/I
IIOHATHUAMU U Ka-
TErOPUAITLHEIM

JleMOHCTPUPYET 3HAHUE COBPEMEHHBIX IKOHO-
MUYECKUX KOHIeMIUii, MoeIel, BeXylux
MIKOJI M HATIPABJIEHNH Pa3BUTHUA IKOHOMHYE-
CKOM HAYKH, HCIOJIb3YeT KaTerOpHaJbHbIN U

anmnapaTroMm co-
BPEMEHHOU JKO-
HOMHKH U UX
[IpUMEHEHHE IPU
peleHny Ipu-
KIIaJAHBIX 3aaa4

HAYYHBII annmapar Npu aHajJIu3e JKOHOMHYe-
CKHX SIBJCHHI U NPOLIECCOB.

3apanue 1.

OOBEKT MOJEIMPOBAHUS — 3aKpbITas HALMOHAJIb-
Hasi DKOHOMHKA. Ee COCTOsHHe OnuchIBaeTCs
HAIIMOHAJIBHBIM ~ JIOXOZIOM, TIOTPEOUTEIbCKUMH,
WH-BECTUIIMOHHBIMH M TOCYJapCTBEHHBIMHU
pacxojia-MH.

[Moctpoiite cnenudukanuo MOACIH, KOTOpas
NO3BOJIsUIa ObI OOBSICHATH TEKYIIME YPOBHHU TIO-
TpeOJIeHUsI , WHBECTHIMA W HAIMOHAJIHHOTO
J0X0J]a TEKYIIMMH TOCYIapCTBEHHBIMH PacXo-
JaMH ¥ HalMOHAIBHBIM JIOXOJOM  IIpeJie-

CTBYIOIIIETO ITepHoIa —|.
3anumuTe crienuUKAIAI0 MOJCIH B CTPYKTYp-
HOI opwme.

[Ipu noctpoenuu crenndukanuy BOCHOIb3YHTECH

clie- AYIOUIMMHU S5KOHOMUYECKUM YTBEPKICHHUSIMHU:

1) TToTpebuTenbCKHE U MHBECTHIIMOHHBIC PACXOIbI
B TEKYIIEM MepUoJe OOBACHSAIOTCA HAaIlHO-
HaAJIBHBIM JIOXOJIOM TEKYLIETO U MPEeIbIIyIIero
MEPUOJIOB.

2) Texymmuii HAIMOHAIBHBIN T0XO0JI JOJDKCH OBITH
paBeH TEKYIIUM CyMMapHbBIM pacxojam B 3KO-
HOMHKE.

3areM npeoOpasyiiTe criennpuKaro MOIEIN

K [IPUBEACHHON (opMe.

BhIsiBJIsSIEeT CyIIIHOCTH M 0COOEHHOCTH COBpe-

MEHHBIX JKOHOMHYECKHX MPOIECCOB, HX CBA3b

C IPYrMMU MPOLEeccaMu, MPOUCXOASAIIHMY B

001IecTBe, KPUTHYECKH MEPEOCMbICTUBAET Te-

KyIlIfe CONHATBLHO-Y)KOHOMUYECKHU e MPOsJIeMbl.

3ananme 2. (Jluataep). [ycts pt — Texymas
npuObUTE (UPMBI HA aKLUIO TIOCIIE YIUIATHl HAJIO-
roB (B IUTEpAType IO YIPaBICHUIO PHUHAHCAMU
9Ta BEJIMYMHA TPAJMLIMOHHO 0003HavyaeTcs ab-
opesuarypoii EPSt), Dt — nuBuaeH b1 HA aKIIHIO,
KOTOpbI€ (PMpMa BBIMJIAYMBAET CBOMM aKIIMOHE-
paM B TeKyIIeM Nepuoe (TpaJuuoH- Hoe 000-
3Hauenue DPSt). M3BecTHbIi aMmepukaHCcKuil
skoHOMUCT k. JIMHTHEp, aHATU3UPYST TUBU-
JEH/IHYIO TIOTUTUKY GUPM, CHOPMYITUPOBAT B
1956 r. cnenyro- 1€ yTBEPKACHUSA:

«Y (upMBI IMEETCS I0JITOCPOYHAs IIeNieBast OIS
Y Te- Kyliel MPUOBIIN U COOTBETCTBYIOIIUI 3TON
JI0J1€ YpO- BeHb TUBUICHI0B D*t (3kenaemblit
YPOBEHB), KOTOpbIe (hupMa X0Tena Obl BhIIIAYM-




BaTh CBOMM akIMOHepaM. TeKyluil ypoBeHbL pe-
aJbHBIX JTUBUJICHNIOB, Dt ABs- €TCS CpeaHEB3BE-
HICHHBIM 3HAYEHHEM JKEIaeMoro o0b- eMa TeKy-
X AUBUACHIOB, D*t U UX peanbHOro ypoBHS B
MpeIIecTBYIOMEM nepuoae, Dt-1».

Tpebyercsi: @) COCTaBUTH CIICU(UKAIHIO
Mozenu JInHTHEpa KOPPEKTHUPOBKH pa3Mepa
JTUBUJICH/IOB, TI03- BOJISIIOIICH OOBSICHUTD
TEKYyIIHI ypoBeHb Dt TMBUJIEH- 10B, BO-TIEPBBIX,
WX JIATOBBIM 3HAYEHU-EM, a BO-BTOPBIX, TEKYIIEH
npHUOBLIBIO PUPMBI; 0) MTOSCHUTH, KaKue
NepeMEeHHbIE TAHHOW MOJICIIU SBJISTFOTCS
TEKYITUMHU SHJI0- TEHHBIMH TIEpeMEeH-HBbIMHU, a
KaKue — €€ MpeonpeIeJICHHBIMU Mepe-MEHHBIMH.
I'pamoTHO M pe3yJIbTATUBHO MOJIL3YeTCsl POC-
CHIICKMMU ¥ 3apy0e:KHbIMM UCTOYHHUKAMH
HAYYHBIX 3HAHUHI M YKOHOMUYECKOii mH(popma-
MU, 3HAET

OCHOBHbIE HANIPABJIEHUSI IKOHOMHYECKOMH 10-
JIMTUKHU FOCy1apcTBA.

3ananue 3. I[Tycts Yt u St — ypoBHH COOTBET-
CTBEHHO pacrojaraeéMoro J0xoja u coepexeHuit
JIOMAIIIHUX XO3SIMCTB B TEKylIeM nepuoje. 13-
BECTHBIN aHTIMiCKUi s3koHOMeTpucT C. JIuzep
CTaBMJI 33/1a4y 10 NOCTPOEHUIO MOJENIH, KOTOpast
naBana Obl BOBMOXKHOCTh OOBSICHUTH BETMYMHY
TEeKYyIIUX cOepeKeHUN JOMAITHUX XO35IHUCTB Te-
KYIIMM YPOBHEM HX PACMOJIaraeMoro A0X0a.
[TprMeHHUTENHHO K IOXO1Y U cOepexeHHSIM Tepe-
bpaszupyiite nepBoe u BTopoe yrBepxkaeHus Jx.
JIuHT- HEpa, OTMEUYEHHBIE B IPEABIYILEM 3a/a-
HUU, U JJaJIee COCTaBbTE CHEIUPUKALINIO MOACTU
KOPPEKTUPOBKHU YPOBHS cOEpex eHUI, TO3BOJISIIO-
1ieif 0ObACHUTD TEKYIINI YPOBEHb COEpEKEeHNUH,
BO-TIEPBBIX, UX JIArOBBIM

3HAYEHHEM, a BO-BTOPBIX, TEKYILIUM YPOBHEM
pacnoJyiaraeMoro J0xXoja.




IIKH-3

Crniocob6HOCTD
OCYILIECTBIISTh
cbop, 00paboTKy
U CTaTHCTHYE-
CKUM aHaNU3 aH-
HBIX, IPUMEHSTh
MaTeMaTH4eCKue
METO/Ibl JUIsl pe-
IIEHUs] CTaHJapT-
HBIX IIpodeccuo-
HaJbHBIX (PUHAH-
COBO-PKOHOMHUYeE-
CKHUX 3a/1a4, UH-
TEPIPETUPOBATH
MIOJTy4Y€HHBIE pe-
3y/bTAThI

IHpOBO}II/IT cOop, 06padoTKy U
CTATUCTUYECKHIT aHAJIN3 TaHHBIX JIUIA
pelieHnsi PUHAHCOBO-IKOHOMHYECKHX 3a/1a4.

3ananue 1
st onenku napamerpoB Mojenu Ko66a-/lyrnaca

(3a- ganue 1) cienyeT mMOArOTOBUTH UCXOAHBIE.
Ucxonnvie qanusie noaydute u3 CTaTUCTHYECKO-
ro coopnuka Poc- cum miu ¢ caiira Poccrara
(http://www.gks.ru). B ciiy4ae BO3SHUKHOBEHHSI
TPYAHOCTEN C HaBUTALMEH 10 CAUTY MEpEeanTe Ha
TJIaBHYIO CTpaHUIly, HauauTe pas aen «Oduim-
ajlbHasl CTAaTUCTUKa». B manHOM pazjene mpe-
CTaBJIEHBI JIBE€ OCOOCHHO TMOJIE3HbIE /1715l cOOpa uc-
xoHOU nHpopmaruu cchutk — «IlyOmukammmy n
«ba3pl JaHHBIXY.

@®opmyJanpyeT MaTeMaTH4YeCKHe OCTAHOBKH
(GuHAHCOBO-9KOHOMMYECKHX 32/1a4, IEPEXOAUT
0T KO- HOMUYCKHUX MMOCTAHOBOK 3324 K
MaTre-MaTH4YeCKUM MOJIeJIsIM.

3aganmue 1.
[TocTpouTh 5KOHOMETPUUECKYIO MOJIENIN BAJIOBOT'O
PETHOHAIBHOTO MPOAYKTa OAHOTO U3 pernoHOB PD,
UCTIONIB3YSI HEOKJIACCHYECKYIO TIPOU3BOACTBEHHYIO
(hYHKITHIO OJTHOTO U3 JBYX THIIOB (TI0 )KEJIAHUIO):
1) ¢ mocTosiHHOM OTaaueii OT MaciiTadba
IIPOU3-BOJACTBA
=10

<1<1
2) ¢ MpOM3BOJIbHOM OT/Ia4el OT MaciTaba mpo-
W3BOJICTBA

1, 2>0,
rae Y - BAJIOBOM pErHOHAJIBHBIN TPOYKT PETHO-
Ha, K - crouMocTh OCHOBHBIX OHJIOB, L - unc-
JICHHOCTB 3aHATHIX. B KadecTBe CTaTUCTUYECKON
UH(pOPMALIUU JUIs TOCTPOEHUS MOJIETIH BaJOBOTO
PErMOHAIIBHOTO MPOAYKTa IPUMUTE 3HAYEHUS
ne-peMeHHbIX Monenu (Y, K,

L) oHOTO U3 CEAYIOMHUX PETHOHOB WU
okpyroB P®. Jljig MOCTPOEHUS MOJIEINHN:

1) CocraBbTe crenu@uKanuo SKOHOMETpPHYE-
CKOM MOJIeNM ¢ HeNMHEHHON mo Kod(puIreHTam
byHKIMEH pe- rpeccHu.

2) OueHnTe mapaMeTpbl JIMHEHHON MOJIENTN 1
UCCIIeIyHTe KaueCTBO €€ Creln(pUKAIIH.

CucTeMHO MOAXOIUT K BBIOOPY MaTeMaTHye-



http://www.gks.ru/

CKHX MeTOJ0B U MH(POPMALMOHHBIX
TEeXHOJIOTHIi /15 pelleHns] KOHKPeTHBIX
(pMHAHCOBO-)KOHOMHUYECKHUX 32124 B
npogeccuoHaIbLHOH 00J1aCTH.

3amanue .IloctpoeHue KilacCUUECKOW JIM-
HEWHOI Mozaenu perpeccuu o0beMa BBITYyCKa MPO-
TYKIIWH.

[Topsinok BBIMOJHEHHS 3aaHUS IPAKTUKY-
Ma:

Bribpars o0bexT uccrnenoBanus. Chopmu-
poBaTh MaTpHUIly HWCXOJHBIX JaHHBIX (JaHHBIC
JOJIKHBI OBITH BBIOpaHBI MO 5-7 TOKa3aTeslsIM He
meHee, yeM i 30-50 o6bexToB). Pexomenayemblie
catel: http://stat.hse.ru, http://cbr.ru; http://gks.ru;
http://cbr.ru; http://fira.ru u npyrue.

O60cHOBaTh aKTyaJlbHOCTb TEMBbl HCCIEN0-
BaHus. OnucaTh BEIOpaHHbIE 0OBEKTHI U XapaKTepH-
3yIolIMe WX mokasarenu (moyemy Bbl ux BbIOpanu,
UX DKOHOMHYECKOE COJIep’)KaHue M HU3MEpEeHHe).
Ha3Bath 00beKkT HaONmOJEHUs, €IUHUIY COBOKYII-
HOoCTH. OTBET 000CHOBATD.

AHaJIM3UpyeT pe3yabTaThl HCCIEA0BAHUS Ma-
TeMaTH4YeCKHUX Mojesieil GuHaHCoBO-
IKOHOMHUYECKHX 33124 U [eJ1aeT HA X OCHOBA-HUH
KOJIH4eCTBEHHbIE H Ka4eCTBEHHbIE BHIBO/IbI
U PeKOMEHIAlUH N0 NPUHATHIO
(GuHAHCOBO-9KOHOMHMYECKHUX PeLlIeHH .

3amanne .OcyliecTBUTE JABYMS CIIOCOOaMHU
BbIOOD (DaKTOPHBIX MPU3HAKOB JJISl MOCTPOCHUS pe-
FPECCUOHHON MOJIENHN:
a) Ha OCHOBE aHaJIM3a MaTPUIbl KOAD UIIH-
EHTOB IMAPHOM KOPPEJSAIUH C IPOBEPKOM TUIIOTE3HI 0|
HE3aBHUCUMOCTH OOBICHSIOMINX MEPEeMEHHBIX (TecCT]
Ha BBISBIICHUE MYIbTUKOJUIMHEApHOCTH Dappapa—
['moy6epa);
0) C TOMOIIIBIO TIOIIIArOBOr0 0TOOPA METOIOM
MCKITIOYCHHUS.




YK-4

Cnoco6HOCTh
WCII0JIb30BATh
MPUKIIAJHOE TIPO-
rpaMmmMHoOe oOec-
MeYeHUE TPH pe-
meHuu npodec-
CHOHAJIBHBIX 3a-
a4

Hcnoab3yeT 0CHOBHBIE METO/IbI U CPeICTBA

1oJy4e-Hus, NPeACTABJEHHUA, XPAHEHHUS H

00paldOTKHU JaH-HBbIX.

3ananue. [Toctpouts Monens. I1o 20 npennpusitu-

SIM pErrMoHa N3Yy4aeTcs 3aBUCUMOCTh BBIPAOOTKH MPOIYK-
[IMM Ha OJJTHOTO pabOTHHKA Yy (THIC. py0.) OT BBOJIA B JICH -
CTBUE HOBBIX OCHOBHBIX (DOHIOB 1X (% OT cToumocTr oH-
OB Ha KOHEI r0J1a) ¥ OT YICIBHOTO Beca pad0UYMX BBICOKOU
KBaTM(DUKAIIMK B 00IIEH YHCICHHOCTH pabounx 2x (%).

JleMoHCTPUPpYeT BJIaJieHHe NPodeccHOHATBLHBIMH
naKeTaMu NPUKJIATHBIX NPOrPaMM.

3apanue 1.

[To xBapTanbHbIM 1aHHBIM "OTueTa 0 IPUOBLIAX U YOBIT-
Kax'" 0 IoXoJax OT Mepe/iayu B MOJIb30BAaHNUE aKTUBOB OP-
TaHW3aIUH TIOCTPOUTH TPEHIOBYIO MOJIEIb U OCYIIIECTBUTD
MPOTHO3 JOXOJIOB HAa CIEIYIOINA OTYeTHBIN niepuo. [Ipu
noMoI# (popMaIbHBIX CTATUCTUISCKUX TECTOB BBIMOJI-
HUTb IMarHOCTUKY MPEAMOCHIIOK Moaenu. [IpuBecTu rpa-
(UYECKYIO WIUTFOCTPAIINIO PE3YJIbTaTOB
nporHo3upoBanus. Pemenue nmposectu cpeactsamu Excel
u R-Studio nnu Gretl.

Bpi0upaer HeoOX0aMMOe NPUKJIAJTHOE NIPOTrPaMM-

HOe o0ecrieyeHHe B 3aBHCUMOCTH OT peliaemMoii 3a-
Aavu.

3aganmue 2.

Ha ocHOBaHMM MMEIOIIUXCS JAHHBIX MO TPEM CTPYKTYp-
HBIM TOJIpa3/IeNICHUsIM, 3aHUMAIOIINXCS MPOU3BOICTBOM
TOBapOB HAPOJHOTO MOTpPeOJieHuss M MX MPOJAXU Ha
BHYTPEHHEM DPbIHKE PYKOBOJUTENIb OpPraHU3aluu IMo- JIy-
YUJI OT OTJIETa MPOrHO3a TPU OLEHKHU MApHOU JIMHE - HOM
MOJIeNH, MoydeHHbIe ¢ mpumenenueM Excel, Gretl u R-
Studio. TpeGyercss mpoBecTH aHaIM3 MNOIYYCHHBIX pe-
3y/lIbTaTOB C IIENIbIO BBISIBJICHUS HAWUTYy4YIleH, BBHITOJHUB
CIeyIOIINe MPOIeayphl: a) 3anucaTh OOLIMI BUA MOIY-
YEHHBIX PErpeccuil M BIMSHHUE OOBSACHSIOUIETO (akTopa
Ha 00BscHsIeMBIit; 0) [IpoBepUTh 3HAUMMOCTH KaxXI0# pe-
rPECCUM U €€ MapaMeTPOB, a TAKXKE aJIEKHOCTh MapaMeT-
pOB MOJY4YEeHHBIX perpeccuil. Ha ocHOBe mpoBeaEeHHOTO
MCCJIeI0BaHMs CIENaTh apryMEHTUPBAHHbBIN BBIBOJI.

Hcnonb3yeT mnpukiIagHoe NPOorpaMMHoe odecreve-
HHUeE ISl pelieHHus] KOHKPETHBIX MPUKJIATHBIX 32124

3aganue 3.
ITo romoBbM cratuctuueckum AanHbiM CIIA 3a 25 ner (c

1960 no 1985 rr.) mocTpoiTe MakpOMOCIb 3aBUCUMOCTH
COBOKYITHBIX MOTPEOUTEIBCKMX PACXOJ0B OT COBOKYITHOTO
pacronaraeMoro JUYHOTO J0X0Aa U (PMHAHCOBBIX AKTHBOB

HaceJIeHHs Ha Hayala0 KaJeHAapHOro rojaa. BelmogHuTe




JIMarHOCTUKY SKOHOMeTpHuecKoit Mosienu B Excel u
po-rpammHoi1 cpene R.




YK-10

CnocoOHOCTh
OCYLLIECTBJIATH
TIOUCK, KpI/ITI/I‘—Ie-
CKH aHAJIN3UPO-
BaTh, 0000IIATE U
CHUCTEMAaTHU3HUPO-
BaTh MHGOpPMa-
LIMI0, UCITOJIB30-
BaTh CUCTEMHBIN
MOAXO IS pe-
IIIEHHS NTOCTaB-
JICHHBIX 3a/1a4

YeTKo ONMCHIBAET COCTAB U CTPYKTYPY TpedyeMbIX JaHHBIX
U nHopManuu, IPAMOTHO peajiu3yeT MPo- Lecchl UX coopa,
00padoTKN U MHTEepHpeTALNHU

3ananue 1.

[Tpu momomu caiita HHPOPMAIIIOHHOTO areHTCTBA
«MOI-Unadollentpy (https://mfd.ru/export/) chopmu- pyiite
MeCSYHBIE TaHHBIE 0 KOTUpOBKax akiuil «I"A3- [IPOM ao» 3a 2
rojia ¥ MOCTPOUTE aJIUTUBHYIO U MYJIbTUIIMKATUBHYIO TPEH/I-
ce30HHbIEe MoJienH. Vc- nomb3ysl moka3aTenu KauecTBa
000CHYI1-T€ BBIOOP MO- JICIIH.

O00cHOBBIBaET CYHIHOCTDH MPOMCXOAALIEI0, BbISIB- JISACT 3a-
KOHOMEPHOCTH, MIOHUMAET NPUPOAY Bapua- 0eJILHOCTH

3aganue 2.
Jlig aHanu3a MTHBECTUIIMOHHBIX MPOEKTOB B YCIOBUSAX UHDIIA-

11U, UCCleAyiTe BIUsSHUE UHISIIIMOHHBIX OXKHU- TaHUN Ha pe-
AIbHYIO JMHAMHUKY UHQIISAIUN B paMKaxX MOJIEIH aalTUBHBIX
oXxuJaHui kpuBoit @uiuica (1o roJ0BbIM JaHHBIM CTPaHbI
3a mepuo uccienoBa- Hus). [loctpoiiTe MoIenh 3aBUCUMOCTH
BHYTPEHHEW HOPMBI JJOXOTHOCTH MPOEKTA OT OKUJAEMBIX LIEH
BbI- ITyCKA€MOM MPOAYKIMH, THHAMUKN IPOU3BOACTBEHHBIX 3a-
TpaT, YpOBHS HHOIAIUN

@opmMyJanpyeT NPU3HAK KIaccupukanmm, Bbljae- JsieT co-
OTBETCTBYIOLIIHE eMy I'PYNIbl OTHOPOAHBIX

«00BbeKTOBY», HIEHTU(PUIIUPYET 00LIMEe CBOICTBA 3JIEMEHTOB
3THUX Py, OLEHNBAET MOJHOTY pe-

3yJbTATOB KJIAaCCH(PUKALUM, TOKA3BIBAET NMPUKJIAA- HOE
Ha3HaYeHUe KJIacCH(PUKANUOHHBIX FPYyIIL.

3aganue 3.
Jlns BBIOOpa TOpOJOB pa3MEIICHUST PECTOPAHOB, C II€- JIbIO

MaKCHUMH3AIMKA JIOXOJHOCTH PECTOpaHHOro Ou3- Heca, IO-
CTpPOWTE MOJICTTh 3aBUCHMOCTH JIOXOTHOCTH
pecTopaHoB (MJIH. py0., Y ) OT KOJIMYECTBA PECTOPAHOB

(mrt., X1 ), cpemHero moxona Hacenenus (pyo., X2 ) u cpenHei

CTOMMOCTH 00CITy)KMBaHus B pectopane (pyo., X3 ).

I'pamoTHO, JIOTHYHO, APTYMEHTHPOBaHO (popmMupyer c00-
CTBEHHbIE CYKIeHUS U OneHKH. OTin4aeT GaKThbl OT MHe-
HHH, HHTEPIPETAlUii, OLIEHOK H T. [I. B PACCyKICHHAX
APYIrUX YYACTHHKOB /IeATEJIbHO- CTH.




Bananue 4.
[Ipu momomm (GOpMaNBHBIX CTATUCTHYECKUX TECTOB

BBITIOJTHUTH JUArHOCTUKY MPEINOCHUIOK MOJIEIH, TO-
CTPOEHHOM 1O AaHHBIM 3agaHus 3. IlpoBeputh anex-
BaTHOCTh Mojenu. CrenaTh BBIBOJ O IIesiecO0Opa3HoO-
CTU TIPUMEHEHUS MOCTPOCHHOW MOJIETH JJIsi BBIOOpA
FOPOJIOB Pa3MeEIIEHUsI PECTOPAHOB, C LEIbI0 MAKCUMU-
BaI[MU JOXOJHOCTH PECTOPAHHOTO OM3Heca.
APpPrymMeHTHPOBAHHO M JIOTUYHO MPeACTABJISAET
CBOI0 TOUYKY 3PEHUsI OCPEeICTBOM M HA OCHOBE CH-
CTEMHOI'0 ONUCAHUSI.

Bananue S.
MccnenoBarens CUUTAET, YTO YPOBEHb aKTUBHOCTH B

TEHEBOI SKOHOMHUKE Y 3aBHCHT JHOO MOIOKUTEITHHO OT
HajoroBoro OpemeHu X, JINOO OTPULIATEIBHO OT YPOB-HS
FOCYyIapCTBEHHBIX PAaCcXO0JIOB Ha MPEJI0TBpaIle- Hue
TeHEeBOW AKOHOMHUEcKou fesrensHoctu Z [2]. [le- pe-
MeHHast Y MOXKET Tak)Ke 3aBUCETh OT 00EHX Tepe- MeH-
HbIX X U Z. [Tony4eHbl MeXyHApOIHBIC JaHHBIC IBYX
[lepeKkpecTHBIX BEIOOPOK 1m0 Y, X 1 Z (B MJIH JOJI.
CIIOA): muis rpynisl u3 30 MHIYCTPUATBHO Pa3BUTHIX U
st Tpynmsl U3 30 pasBuBaronmxcs crpad. Mccnegona-
TeJTh OIICHUBAET PETPECCHOHHBIC 3aBUCUMOCTH: log Y oT
logX u logZ; log Ytombko ot logX; log Y Tompko ot logZ
OJTHOBPEMEHHO ISl KayKJJ0M BBIOOPKH, TIOTydast
CIIeyIOIIHNEe PEe3yIbTaThl (B CKOOKaX MPHUBEICHBI CTaH-
MapTHBIC OIUOKH):

HWunycrpuanpHo pas- PazBuBaromnuecs
Hapa- BUTbIE CTPaHBI 3 4 CTpaHBbI
METp 1 2 5 6
logX | 0,699 0,727
0,2 0,80

Se |(0,15) | (0,11) (0,14) | (0,09)

logZ | -0,65 — -0,05 | -0,09 — 0,43
Se. [(0,16) (0,12) |(0,12) (0,12)
Kon-

cranra| -1,14 [-1,065| 1,23 | -1,12 [-1,024| 2,82
Se [(0,86) [(1,069)] (0,89) [(0,87) ](0,858)] (0,84)
R2 0,44 | 0,10 | 0,01 | 0,72 | 0,70 | 0,33

[TepemeHHast X MOJ0KHUTEIBHO KOPPEIUpOBaHa ¢ Z B
pOenx BbIOOpKax. Tpebyercs BbIOpaTh, Kakas U3 MOJe-
el Jydiie Ui MHAYCTPHAIBLHO Pa3BUTHIX U JUIS pa3-
BUBAIOIIUXCS CTPaH, OObSICHUTh U3MEHEHHS B OIICHKaX
KO3 HUIMEHTOB U UX CTaHAAPTHBIX OTKJIOHEHHH B
MPYTUX MOJIENISX.




8. IlepeyeHb OCHOBHOIi M 1ONOJIHUTEIbLHON y4eOHOI JIMTepaTypbl, He0OX0AMMOIi 1151

OCBOCHMS THCIHUIITHHBI
a) OCHOBHA:

1. Baxynenxo, E. C. Dxonomerpuka (poABUHYTHIH Kypc). [Ipumenenune nakera Stata
. yuebnoe noco6ue mis By30B / E. C. Bakynenko, T. A. Patauxosa, K. K. ®ypmanoB. — Mocksa :
NznarenscrBo FOpaiit, 2020. — 246 c. — (Beicmiee oOpazoBanue). — ISBN 978-5-534-12244-2.
— Pexxum noctymna : www.biblio-online.ru/book/ekonometrika-prodvinutyy-kurs-primenenie-
paketa-stata-447095

2. Eecees, E. A. DxoHOMeETpUKA : yu4eOHOE MOcoOue s OakataBpuaTa v CrelHaInTe-
ta/E. A. EBcees, B. M. bype. — 2-e u3n., ucnp. u gon. — Mocksa : U3natensctBo FOpaiir,
2019. — 186 c¢. — (bakamaBp u cienmanuct). — ISBN 978-5-534-10752-4. — Pexum jgocryna :
www.biblio-online.ru/book/ekonometrika-431441

3. l'anoukun, B. T. DxoHOMETpUKa | yUeOHHUK U MPAKTUKYM JJis OakaaBpuaTa U crie-
nuanutera / B. T. I'anoukun. — Mocksa : U3parensctBo IOpaiit, 2019. — 288 c. — (bakanasp
u cnienuanuct). — ISBN 978-5-534-10751-7. — Pexxum moctyma : Www.biblio-
online.ru/book/ekonometrika-431440

0) 10MOJTHUTEIbHAS:
4.Baxynenko, E. C. DxoHomeTpuka (MpoaBUHYTHIN Kypc). [Ipumenenune makera Stata :
yaebnoe nocooue s By30B / E. C. Bakynenko, T. A. ParaukoBa, K. K. ®ypmanoB. — Mockaa :
NznarensctBO IOpaiit, 2020. — 246 c. — (Bricmiee o6pazoBanue). — ISBN 978-5-534-12244-2.
— Texcr : anexkrponnstit // OBC KOpaiit [caiiT]. — URL:
https://ez.el.fa.ru:2428/viewer/ekonometrika-prodvinutyy-kurs-primenenie-paketa-stata-
447095#page/1

9. [lepeyeHn pecypcoB HHGOPMAITHOHHO-TEJIEKOMMYHUKANIMOHHOI ceTn « UHTEepHET»,
HEe00XOAUMBIX /ISl 0CBOEHUS! AUCHUILINHBI.
1. bubnunoreyno-unpopMamoHHbIil KoMmiiekc @UHAHCOBOTO YHUBEPCHUTETA IIPU
ITpaBurensctBe PD. Anpec: http://library.fa.ru
2. O6pazoBarenbHbIi mopTan @uHaHCOBOTO YHUBepcuTeTa npu [IpaButenbcree PO.
Anpec: http://www.fa.ru/Pages/home.aspx JlocTyn no J0oruHy u napoJito.
3. Oenepanvias ObC «EanHoe okHO mocTyma K 00pa3oBaTelbHBIM pecypcamy».
Anpec: http://window.edu.ru CBoOoaHBIH OCTYII.
10. MeToauueckue yKazaHus JJs1 00y4aIOUIUXCS 10 OCBOEHHIO TUCHUTLIUHBI
Crynentam HE0OXOMMO O3HAKOMUTHCS: - C COJIEpKaHueM padoueit mporpaMmbl JUCIIH-
el (ganee — PITM), ¢ uensmu u 3a1ayamMul AUCHUTUIMHEI, €€ CBA3SIMU C APYTUMU TUCITUILINHA -
MU 00pa3oBaTeNbHON MPOTrpaMMbl, METOJAUYECKUMHU pPa3padOTKaMH MO JAaHHOW JUCIMILIUHE,
MMEIOLIUMUCS Ha 00pa30oBaTeNIbHOM TMOpTae, ¢ rpaduKoM TEKYIINX KOHCYIbTAIlMH BEIYIEro 3a-
HATHUS TIPEToaaBaTes.
CrynenTam crenyer:
— JIO OYEPEeTHOTO MPAKTUYECKOTO 3aHATHS 10 PEKOMEHI0BAHHBIM TUTEPATYPHBIM UCTOYHU-
KaM MpopaboTaTh TEOPETUUYECKUI MaTeprall COOTBETCTBYIOIIEH TEMbI 3aHATHUS,
— TIpU MOATOTOBKE K MPAKTUYECKUM 3aHATHSIM >KEIaTeIbHO UCIIOJIb30BaTh HE TOIBKO JIEK-
1MUY, HO U IPYTYIO0 YUEOHYIO IUTEPATYPY;


http://www.biblio-online.ru/book/ekonometrika-prodvinutyy-kurs-primenenie-paketa-stata-447095
http://www.biblio-online.ru/book/ekonometrika-prodvinutyy-kurs-primenenie-paketa-stata-447095
http://www.biblio-online.ru/book/ekonometrika-prodvinutyy-kurs-primenenie-paketa-stata-447095
http://www.biblio-online.ru/book/ekonometrika-431441
http://www.biblio-online.ru/book/ekonometrika-431440
http://www.biblio-online.ru/book/ekonometrika-431440
http://www.biblio-online.ru/book/ekonometrika-431440
https://ez.el.fa.ru:2428/viewer/ekonometrika-prodvinutyy-kurs-primenenie-paketa-stata-447095#page/1
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— B Hauaje 3aHATUN 33/1aTh MPEINo/AaBaTeNII0 BOMPOCH 10 MaTepHally, BbI3BaBIIEMY 3aTpy/-
HEHHUsSI B €r0 MOHUMAaHUKM U OCBOCHHUH, MPU PEIICHUU 33aJ1a4, 3aJJaHHBIX JJII CAMOCTOSTEIb-
HOT'O pelICHUS;

— B XO0JI€ CEMHHAapa J1aBaTh KOHKPETHBIC, YETKHUE OTBETHI 110 CYIIECTBY BOIIPOCOB;

— Ha 3aHATHH JOBOJUTH KXKIYIO 33/1a4y O OKOHYATEIHbHOIO PEIICHHUS, JeMOHCTPUPOBATH
MMOHMMAaHKE MPOBEJICHHBIX PACUETOB (aHAIM30B, CUTYAIIH), B Cydae 3aTpyaHEeHUN oOpa-
1IaThCsl K IPEIo/1aBaTeo.

CryneHTam, MPOIMYCTUBIINM 3aHATHS (HE3aBUCUMO OT IIPUYMH), HE UMEIOIINUE MMCHhbMEHHOTO
pelieHus 3a1a4 Wiv He MOATOTOBUBIIMECS K JTaHHOMY MPAKTUUYECKOMY 3aHSATHIO, PEKOMEHIYETCS
HE TI03)K€ YeM B 2-HEJIEJbHBIN CPOK SBUTHCS HAa KOHCYJIBTALUIO K TIPETO/IaBaTeNI0 U OTYUTATHCS
Mo TeMe, M3ydYaBIIeilcs Ha 3aHATHU. Ha mpakTHYecKuX 3aHATHUSX HCIOJIB3YETCS MPOOJIEeMHO-
NESTETPHOCTHBIA TMOAXOJ Ui pelieHus TmpakTudeckux 3amad. CymHOCTh MpoOJIeMHO-
JEeSITeIbHOCTHOTO 00Y4EHHUs 3aKII0YaeTcs B TOM, YTO B Ipolecce Y4eOHBIX 3aHATHI cO3/arTcs
CHeIMaIbHbIE YCIOBUS, B KOTOPHIX OOYyYaroOlUNCs, OMUPAsICh HA MPUOOPETEHHbIE 3HAHUS, MBIC-
JIEHHO U MPAKTHUYECKHU JIEHCTBYET B IEJIAX MOMCKAa U 000CHOBAaHUS HanboJIee ONTUMATBHBIX Bapu-
aHToB ee pemeHus. Coznaercst mpobieMHas 3ajayda, CTYIACHTbl 3HaKOMATCA € 3a/1aueid, aHaIu3u-
PYIOT €€, BBIICNSAIOT JIeKallee B €€ OCHOBE NMPOTUBOPEUHE, CO3/IAl0T M 0OOCHOBBIBAIOT MOJIETh
CBOMX BO3MOJKHBIX JICUCTBUH 1O pa3penieHrI0 MPOOIeMHOM CUTyaluu, TpoOyIOT pa3peninTh BO3-
HUKIIYIO MPOOJIeMy HAa OCHOBE MMEIOIIUXCS] Y HUX 3HAHWM, BHICTPAUBAIOT MOJIETh CBOUX JIEH-
CTBHH 1O €€ PEIICHUIO.

10.1 Memoouueckue pekomeHOAUUU NO GLINOAHEHUIO PA3IUYHBLIX (POPM CAMOCHIOA-
menvHbIX padombul

CamocTodaTtenbHas paboTa CTyJ€HTOB BKJIIOYAeT B ceOs BBIIIOJIHEHUE PA3IMYHOrO poja 3a-
JaHWM, KOTOphIE OPUEHTHPOBAHBI Ha OoJiee TIyOOKOE YCBOEHHE MaTepuaia M3ydyaeMoil TUCIH-
winHbl. K BBIMOJIHEHUIO 3aJaHUil Ui CaMOCTOSITEIbHOM paboThl MPENbABISIOTCS CIEAYIOIINe
TpeOOBaHUsA: 3a/laHUS JOJDKHBI BBIMOIHITHCS CAMOCTOSTEIBHO U MPEACTaBIATHCS B YCTAHOBJICH-
HBIM CPOK, a TAK’K€ COOTBETCTBOBATH YCTAHOBJIEHHBIM TpeOOBaHUAM 10 odopmieHuto. CTyaeHTaM
clenyer:

— PYKOBOJICTBOBAThCA IPapUKOM CaMOCTOSITENIbHOM paboThl, onpeneneHHbM PIT/I;

— BBINOJHATH BCE IUIAHOBBIC 33JaHUS, BBIABAEMble MPEMOAABATENIEM JUISI CAMOCTOSATEILHOTO
BBITOJIHEHMSI, U pa30upaTh Ha CEMHUHAPAX M KOHCYJIbTAUAX HESCHBIC BOIPOCHL.

10.2Memoouueckue pexomenoayuu no pabome c iumepamypoi

JIro6as popma camocTosTENbHOM paboThI CTyIeHTa (ITOATOTOBKA K CEMUHAPCKOMY 3aHSTHIO,
BBITIOJIHEHUE JOMAIIHEeW WM KOHTPOJIbHON padOThl, HAUMHAETCS C U3Y4EHUsI COOTBETCTBYIOLIECH
JTUTEepaTyphl Kak B OMOIuoTeke, Tak u goma. K kaxxaoil TeMe yd4eOHON AMCHMILIMHBI Mo100paHa
OCHOBHAs U JIOTIOJIHUTEJIbHAS uTeparypa. OCHOBHasI IUTEpaTypa — 3TO Y4eOHUKU U Y4eOHBIE 110-
coOus. JlononHuTeNnpHAS TUTEpaTypa — 3T0 MOHOTpauu, COOPHUKU HAYYHBIX TPYAOB, KypHaIb-
HbIE CTaThH, PA3JIMYHbIC CIIPABOYHUKHU, SHLUMKIIONEANHN, UHTEPHET-pecypchl. Pekomenaanuu cry-
JEHTY:

— BBIOPaHHYI0 MOHOTpAa(HIO WIM CTAaThIO II€JIeCO00pa3HO BHUMATEIBHO MPOCMOTPETh. B
KHUTaX CJIEAYeT O3HAKOMUTBCS C OTJIaBJIEHWEM M HAayYHO-CIIPABOYHBIM amnmnapaTroM, MpPOYUTaTh
aHHOTaIMIO U TpeaucnoBue. LlenecooOpasHo ee mpoiaKrcTaTh, pACCMOTPETh UILTFOCTPAIIUH, TaOIH -
LI, AMarpaMMbl, OpUIoKeHUs. Takoe MOBEPXHOCTHOE O3HAKOMJICHUE IO3BOJIUT y3HaTh, KaKue
TJIaBbI CIIEJIyeT YATATh BHUMATENBHO, a KaKUe — MPOYUTATh OBICTPO;

— B KHHUI€ WIH JXypHaJe, IPUHAJISKAIEM CAMOMY CTYAEHTY, KJIFOUYEBbIE MO3ULIUU MOKHO
BBIJICTISATH MAPKEPOM HIIM JIENIaTh MOMETKU Ha moisx. [Ipu padote ¢ HTEepHET — HCTOYHUKOM I1e-
7eCO00pa3HO TaKkKe BBIJCIATH BAXHYIO HH(OPMAIIUIO;

— €CJI KHWTA WJIU KypHAI SIBIISIOTCS COOCTBEHHOCTHIO CTY/IEHTA, TO I[€JIeCO00pa3HO 3aru-
ChIBaTh HOMEPA CTPAHUL, KOTOPbIE MPUBJIEKIN BHUMaHUE. [1o3xe ciienyeT BO3BpaTUTHCS K HUM,



NepeYnTaTh WM MEepenucaTth Hy)KHYI0 HHpopManmoo. Ou3nueckoe ACHCTBHE MO 3aMHCHIBAHHIO
MIOMOTAET MPOYHO 3AI0KUTH NAaHHYIO HHPOPMALIUIO B «OaHK aMITH».

N3yuenne qucuumiauHbl «KOMIbIOTEPHBII IPAKTUKYM» OCYIIECTBIISIETCS B TEYEHHUE IIEPBO-
ro roga obyuenus (1-2 cemectpsl). [Ipu 3TOM aynuTOpHBIE 3aHATHS (CEMHHApPHI) MPOXOMAT IO
YTBEP)KJCHHOMY PAcHHMCAHMIO, a TEKyLIUE KOHCYJIbTAlMU 10 AMCLUIUIMHE — B COOTBETCTBUU C
rpaduKoM, KOTOpbI hopmupyercst B Hadane cemectpa. CTyIeHTHI TOJDKHBI 0OpaTUTh BHUMAaHUE
Ha [€pEeUYEHb OCHOBHBIX KOHTPOJIbHBIX MEPOIPUSATHI, KOTOPbIE IPOBOASTCS B COOTBETCTBUU C pa-
004el mporpaMMoii Ha TEKYIIUI CeMecTp.

B TeueHun cemecTpa CTYAEHTHI BBINOJHSIIOT KOHTPOJbHYIO padoTy. Ilpu pemenun 3amgau
KOHTPOJILHOH pabOThl CTYAEHTHI MOTYT TOJIb30BATHCS PEKOMEHOBAHHOW JINTEPATYpPOH M WHTEP-
HeT-pecypcamu. JleMOHCTpallMOHHbIE BapUaHThl KOHTPOJIbHOM paboThl npuBeAeHHI B 1. 6.2. KoH-
TpoJibHasi paOoTa BBHINOJHAETCS Ha KOMIIbIOTEpE (ayAWTOpHAs) WIM HA JUCTAaX (JIOMAIHAA) Ha
ycMoTpeHue mnpenojaBatens. Jlomyckaercs o¢gopMIIeHHE pelleHds 3aJaHuil JoMallHell KOH-
TPOJIBHOU pabOTHI OT pyKH (HaOOp TekcTa U popMys Ha KoMmrbioTepe He obs3ateneH). Odopmiis-
€TCsl TUTYJbHBIN JIUCT, BHIIIOJIHEHHAs paboTa ¢ TUTYIbHBIM JINCTOM B Ha3HAYEHHBIN JE€Hb CAAETCS
Ha IPOBEPKY MPENOIaBaTeNIo.

11. IlepeyeHb HH(POPMAIMOHHBIX TEXHOJIOTHI, MCIOJIb3YEMbIX IIPU OCYLIECTBJIEHUH
o0pa3oBaTeIbHOr0 Mmpolecca MO AUCHMILIMHE, BKJIYAas IepevyeHb He00X0AMMOIro Ipo-
rPaMMHOro odecre4eHuss 1 HHPOPMALMOHHBIX CIIPABOYHBIX CHCTEM (IPH HEOOX0AUMOCTH)

[Ipu ocymiecTBaeHNH 00pa30BaTEIHHOTO TpOIEcca OOYJIAIOIIMMHUCA U MPOodec-COPCKo-
MPenoaBaTeIbCKUM COCTAaBOM HCIOJIB3YIOTCS: MpOorpaMMHOe olecnedyeHue, WH(opMalr-oHHO-
CIPaBOYHBIE CHCTEMBI, 2JIEKTPOHHBIE OMOINOTEYHbBIE CUCTEMBI.

11.1 KoMIuIeKT JIMIIEH3MOHHOT0 TPOrPaAMMHOI0 o0ecneYeHus :
1.  AnrtuBupycnas 3ammurta ESET NOD32
2. Windows, Microsoft Office

11.2 CoBpemeHHbIe IPo(heccuoHAIbHBIE 0a3bl JAHHBIX 1 HH(OPMAIIMOHHBIE CIIpa-
BOYHBIE CHCTEMBI:

- UadopmanmonHo-npaBoBas cucrema «Koncysnprant [Lirocy

-Ananmutrdeckas cuctema Bloomberg Professional.

-SPSS Statistics (Statistical Packageforthe Social Sciences—crarucTruueckuii maker s
COIIMAIBHBIX HAYK).

- 6a3b1 mansbIX Poccrara: [IBCJI, EMUCC, CCPJ]I MB®

-OnekTpoHHas sHnuKIoneaus: http://ru.wikipedia.org/wiki/Wiki

-Cucrema KOMILIEKCHOTO packpbitus nHdopmanuu «CKPUHy http://www.skrin.ru/

11.3 CeprudunupoBanHbie NMPOrpaMMHbIE U ANNAPATHbIE CPEACTBA 3AIIUTHI HH-
dopmanu

CepTuduipoBaHHbIe TPOrPaMMHBIE U allllapaTHBIE CPEACTBA 3aIUTHI UH(POPMAIINK HE
MPEAYCMOTPEHBI.

12.0nucanue MaTepuaJIbHO-TEXHMYECKON 0a3bl, HEOOXOAMMOM /ISl OCYIIeCTBICHUS
o0pa3oBaTeILHOI0 Mpouecca Mo JMCUMILINHE

Jlns ocyiiecTBieHHs 00pa3oBaTeNbHOIO Mpoliecca B paMKax JAUCHUIUIHHBI HEOOXOIMMO
HaJW4Me CIelUalIbHBIX IIOMEICHUH.

CriernanbHble TTOMEIIEHUST TIPEICTABISIOT cO00M yuyeOHbIe ayAUTOPHUH s IPOBEACHUS
JIEKLHI, CEeMUHAPCKUX W MPAKTUUYECKUX 3aHSTHH, BBHIIOJTHEHUSI KypPCOBBIX IPYNIIOBBIX U WHUBH-
JyallbHBIX KOHCYJIbTAllMM, TEKYIIET0 KOHTPOJIS U IPOMEKYTOUHOM aTTeCTalllH, a TAKKe MoMelle-
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HUS T CAMOCTOSITEIBHOM pabOThl ¥ IOMEIICHUS ISl XPAaHSHUS U MTPO(PHITAKTHYECKOTO 00CITy-
KUBaHUs y1eOHOTO 000pyI0BaAHUS.

[IpoBenenue nexuii 1 CEMUHAPOB B paMKax JUCHMIUIUHBI OCYIIECTBIISIETCS B IOMEIIE-
HUAX:

— OCHAIIIEHHBIX JEMOHCTPALIMOHHBIM 000PYI0BaHUEM;

— OCHAIIIEHHBIX KOMITBIOTEPHON TEXHUKOUN C BO3MOKHOCTBIO MOJKIIFOUEHUs K ceTr «H-
TEPHETY;

— 00ecIeYnBaIONINX JOCTYIT B AJIEKTPOHHYIO HH()OPMAIIMOHHO-00pa30BaTEIBHYIO CPEIy
YHUBEpCHUTETA.

CrnennaiibHble TOMEMICHHS TOJDKHBI OBITh YKOMIUIEKTOBAHBI CIIEIUATU3UPOBAHHON Me-
O€NbI0 U TEXHUYECKUMU CPEJCTBAMH OOYYEHUS, CIYKAIIUMH ISl TPEJCTaBICHUsI Y4eOHOU WH-
(dhopmaruu 6OIBINION ayAUTOPHUH.



