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1. IlepedeHb MIIaHUPYEMBIX Pe3y/JIbTATOB 00y4eHHUs 110 AMCUMIIJIMHE, COOTHECEHHBIX €

INIAHUPYEMBIMHU PE3YJIbTATAMHU OCBOCHUSA Oﬁpa30BaTeﬂbH0ﬁ MporpaMmmbIl

1.1. Jucummumuaa b1.b.13  «OkoHomMeTpuka» oOecrieurBaeT OBIAJCHUE  CISAYIOIIMMH
KOMIICTCHILIUSIMU .
Kox HaunmenoBanune Kox
KOMIIETEHITH 3Tara OCBOCHUS HaumenoBanue 3Tana 0CBOSHUS KOMIIETCHITUN
KOMIIETEHITUH
u KOMIIETEHITUH
DopmMupoOBaHUE METOI0JIOTHU U METOAUKHU
OMK-2.2.1. TOCTPOCHHS 1 IPUMEHEHH JKOHOMETPHHIECKIX
CHocoGHOCTb OCYLLECTBISTD MoOJIeTIeH JIJIsl aHalTu3a COCTOSTHUSI IKOHOMUYECKIX
c60p, aHamM3 ¥ 00paboTKyY CucTeM
OIIK -2 JTAHHBIX, HCOOXOIMMBIX JIJIS
pelleHs IPodecCHOHATBHBIX DopMUpOBaHUE METOJIOJIOTUU U METOIAUKHU
3azad. MIOCTPOCHHUSI U TPUMEHEHHUSI YKOHOMETPUUECKUX
OIIK-2.3.1. MoJjiesiel 71l OLIEHKH NEePCIEKTUB Pa3BUTHS
SKOHOMHMYECKUX CHUCTEM B YCIOBHIX B3aUMOCBS3€EH
MEXTy UX BHYTPCHHUMH W BHEITHUMH (haKTOpamMu
1.2. B pe3ynbrare 0OCBOCHHS AUCIUIUIMHBI Y CTYJEHTOB AOKHBI OBITh CPOPMUPOBAHBI:
OTD/TD Kop sramna
(pu HaNTMYMH OCBOCHHUS PesynbraTel 00y4YeHUs
npodcTanaapTa) KOMIIETCHITUU
B cootBercTBUU C JemoHCTpUpyeT 0a30BbIe TOHSATHS CTATUCTHKH: BBEIOOPOYHBIA aHAIH3,
TPYAOBBIMU (PYHKIIUSIMHU MIPOBEPKA FMIOTE3.
0000IIeHHOH TPYI0BO OMK-2.2.1 DopMyJIUpYeT KOHLENLHI0 JIKOHOMETPUYECKON MOAENM Ha OCHOBaHUHU
¢ynxmun «[IpoBeneHne o KauyeCTBEHHOr0 aHaIM3a 00bhEKTa HCCIICA0OBAHN.
CTaTUCTHYECKUX Brnameer w™eromamu cOopa, 0O0pab0OTKM ® aHaigm3a JSKOHOMHYECKOU
HaOJIOeHNH B LeNsax UHPOPMAIIHHL.
cbopa nepBUYHBIX [IpumeHsieT MHOKECTBEHHBIA KOPPEISIUUOHHO-PErPECCUOHHBIN aHanu3. [aet
CTAaTUCTUYCCKUX TAHHBIX) OIIEHKY KOPPEKTHOCTH TPUMEHEHHOM METOIUKHU, NPOBEpsisl JlaHHbIE Ha
[Tpodeccronansroro TeTePOCKEIACTUYHOCTh W aBTOKOPPEIMPOBAHHOCTh  CIIYYaWHOTO YJICHA.
crannapra «CTaTHCTHK» Kiaccupumupyer >KOHOMHYECKYI0 HWH(HOPMAIMIO, C IETBI0 TOCTPOCHHS
(YtBepxnen [pukaszom COOTBETCTBYIOIIEH MOJIEJIU: CHUCTEMbl SKOHOMETPUYECKMX YpaBHEHHUI;
Muntpyna Poccun ot 8 OJHOMEPHBIC BDEMEHHBIC PsIAbl; THUHAMHYECKHE SKOHOMETPHUICCKHUE MOJCIIH.
centsa0pst 2015 r. N 605H) CTpouT SKOHOMETPHYECKHME MOJETHM C  HCIOJIB30BAaHMEM  MPOLEAYpP
OIIK-2 nanpasieHa Ha PErpEeCCUOHHOIO aHAJIN3a U aHAJIM3a BPEMEHHBIX PSJI0B.
(hopMHpOBaHHE TPYIOBBIX CTpouT mpPOCTPaHCTBEHHbIE M BPEMEHHBIE JKOHOMETPHUYECKHE MOJIEINH,
(pyHKIHi, CBA3AHHBIX CO OIUCBHIBAIONINE TOBEJCHUE YKOHOMUYECKHUX areHTOB.
cOOpOM JJAHHBIX B X0/
HEIIOCPEICTBEHHOTO OIIK-2.3.1.
HaOJIOICHUS U
HU3MEPEHUS C
MIPUMEHEHUEM
TEXHUUYECKUX, a TAKKE
TepBOHAYANBHON
00paboTKOM NepBUYHBIX
CTaTUCTUYECKUX JAHHBIX
B COOTBETCTBUU C
YTBEP>KICHHBIMU
NpaBUJIAMU U
METOJUKAMH.

2. O0beM U MeCTO IUCHUILIHHBI (MoayJis) B cTpykType OII BO

Juctunmaa b1.6.13 «DkoHOMeTpuKa» OTHOCHUTCS K 6a30BOM 4acTH y4eOHOTO IJIaHa, BXOJIUT B

MaTeMaTUYEeCKUU U eCTeCTBCHHOHaYQHLIﬁ y‘{e6HBII71 TTUKII. OcBocHue JUCHUITIINHBI 6a3preTc;1 Ha

3HAHUSAX, MOTYYEHHbIX NTpU u3yueHuu KypcoB b1.b.07 «Martemarnueckuii ananus», b1.5.08 «JIunelinas



anreOpa», b1.5.09 «Teopus BeposiTHOCTEH 1 MaTeMaTH4eCKasi CTATUCTHKA», B CBOIO O4epe/ib
«OKOHOMETPHKA» ABJISETCS OCHOBOM IMPHU U3yueHUH Takux aucuumiug, b1.b.17 «Mapkerunr», 51.5.20
«Cratuctuka», b1.B.O/1.8 «OxoHOMHUECKU aHAIN3Y», TPOAOKAIOIUX (OPMUPOBAHNE KOMIIETEHLINN
OIIK - 2.

B cooTrBercTBUM C y4eOHBIM IUIAHOM JMCLUIUIMHA M3Yy4aeTcsl B TEYEHHE MSATOr0 U IIECTOro
CEMECTPOB JIJIsl OYHOU (hOpMBI 00yUEHHSI ¥ Ha 3 Kypce JUTsl 3a09HO0M (OpMBI 00yUeHHSI 00IIHM 00BeMoM 252
yaca (73ET). I1o ounoii popme 00yueHHsI Ha KOHTAKTHYIO paboTy ¢ ImpenoAaBareneM 3amianuposado 110
4acoB, HA CAMOCTOSTENBHYIO paboTy — 88 yacoB U Ha KOHTPOJb - 54 vaca. [lo 3aounoii popme 0OyueHus
Ha KOHTaKTHYIO paboTy C MpernojaBareieM 3aljlaHupoBaHo 22 Jaca, Ha CaMOCTOSITEIbHYI0 padoty — 217
4acoB U KOHTPOJIb 13 yacos.

dopmamMH IPOMEKYTOUYHON aTTECTAIMH SIBJISIFOTCS 3a4eT + KOHTPOJIbHAs paboTa B MSATOM CEMECTpE,

OK3aMCH B IICCTOM CEMECTPE 10 3aBEPIICHNUIO U3YUCHUA KypCa.



3. Conep:xaHne U CTPYKTYpa JMCHHUIIMHBI « JKOHOMETPHKA»

CTpyKTypa TUCHUTITUHBI

O0beM TUCIHUIINHBI, Yac.
KonTakTHas padora

odyyarommxcs ¢ dopma TeK
HaumeHnoBanue Tem TipenoaagareIem no KOHTPOJIsS yCrer
Bcero BH/JaM y4eOHBIX Cp NPOMEKYTOYHOM
3aHATHH

J | I3 | JP | KCP

Ounasn ¢hopma odyuenusn

V — cemectp

Tema 1.
BBenenue B 5JKOHOMETPHUKY.
Hctopuueckas cipaBka. JKOHOMETPUKA
Kak (pyHIaMeHTaIbHas OCHOBA
COBPEMEHHOI'0 IKOHOMHYECKOTO
o0pa3oBaHMsl. DKOHOMETPUKA U €€ CBA3b
C 9KOHOMHYECKOU TEOpHUEN.
Merononorus 5KOHOMETPUYECKOTO
nccnenoBanus. TUIbI SKOHOMUYECKUX
JAHHBIX.

5 2 - | - — 3 O, P3

Tema 2.
ba3oBble noHATHS TEOpUU
BeposTHocTe. Ciry4yaiiHasi BeJTUYMHA. 7 2 12| - - 3 O, P3,1
3aKOHBI pacHpeIeleHNs CIIyYaHbIX
BEJIMYHH.

Tema_3.
OO6paboTka cTaTUCTHYECKOM
nHpopmanuu ipu pabdote ¢ 5 - 2| - — 3 0, P3, 1
npoueccopom MS Excel. [Touck
penieHusl. AHAIN3 JaHHBIX.

Tema 4.
JIByMepHbI€ CilydaifHble BEJIMYHMHBI.
3asaya 0 MUHUMaJIbHOM PUCKE IIPU
MHBECTUPOBAHUM.

7 212 ] - - 3 O, P3,1

Tema_S.
bazoBble MOHATHS CTATUCTHKH.
I'enepasibHast COBOKYITHOCTH U BHIOOpKA.
CrarucTudeckoe pacrpeaesieHue 7 212 | - — 3 0, P3,
BbIOOpKH. [lonMron u rucrorpamma.
OcHOBHBIE BEIOOPOYHbBIE
XapaKTEPUCTHUKH.

Tema_6.
Bri6opounslii ananu3. ToueuHble OIIEHKN
U X CBOMCTBA. IHTE€pBaIbHBIE OLICHKH.
CrarucTudeckas MpoBepKa rUmoTes.

9 4 | 2| - — 3 O, P3




HaumenoBanue TeM

O0beM JUCHHUILINHDI, Yac.

Bcero

KonTtakTHas padoTa
o0yyarommxcst ¢
npenojgaBartejeM Mo
BU/JAM y4eOHBbIX
3aHATHI

J | I3 | JIP | KCP

Ccp

Dopma Tek;
KOHTPOJIA YCIeE
NPOMEKYTOUHOM

Tema 7.
OCHOBBI PETrpeCCHOHHOTO aHATN3A.
Moenb napHOW JTUHEUHON perpecCuu.
Perpeccust mo MeTo1y HAMMEHBITUX
kBazpaToB. [IpoBepka kauecTBa
ypaBHEHUs perpeccuu. AHamu3
TOYHOCTH ONPE/IEIICHUS OLICHOK
KO3 PHUIIMEHTOB PETPECCHH U OOIIEro
KauecTBa ypaBHEHHS PErpeccuu.
[IpoBepka rumore3 OTHOCUTEIEHO
K02 (D PUITMEHTOB TMHEHHOTO YPAaBHEHHS
perpeccun. UHTepBallbHBIE OIICHKU
K02 (P PUITMEHTOB TMHEHHOTO YPAaBHEHHS
perpeccuu. [IpornozupoBanue. Ouenka
KauecTBa MPOTHO3HOTO 3HAYEHUSI.
Perpeccust 6€3 cBOOOIHOTO WICHA.

11

P3, K]

Tema_8.
Henunelinbie perpecCMOHHbBIE MOJIEIIN.
CucreMbl HOpMAJIbHBIX YPABHEHUH IS
ClTyyasi TapHOM KBaJpaTUUYECKOM,
TUIIEPOOTUIECKOM,
MoJyorapu(MUUECKOM, TOKa3aTeIIbHOM
Y CTETNIEHHOM perpeccur. Meroabl
JIMHEAPU3ALHH.

11

O, P3

Tema_9.
MHoOKeCTBEHHAas TMHEWHAS PErPECCHsL.
Omnpenenenne napaMeTpoB ypaBHEHHUS
perpeccuu u pacuét Ko3PPUINCHTOB
MHO>KECTBEHHOU JINHEMHON pETPECCHM.
[IpoBepka 3HAYMMOCTH KOI(PPHUIIHEHTOB
1 00ILlero KauecTBa ypaBHEHUS
perpeccuu. [IpornozupoBanue. [lonarue
0 METOJI€ UHCTPYMEHTAIBHBIX
MIEPEMEHHBIX.

13

O, P3,1

Tema_10.
MHOXeCTBEHHas1 HEJIMHEHHAs
perpeccus. OnpeneneHue napaMeTpoB
ypaBHeHus (Oynkuus Kob66a —
Hyrnaca). [IpoBepka 3HaUNMOCTH
K02 (hpuImeHToB 1 00IIETO KauecTBa
YPaBHEHUS PETPECCHH.
[Iporuo3upoBanue.

O, P3,1




O0beM JUCHHUILINHDI, Yac.
KonTtakTHas padoTa

o0yuarommuxcs ¢ ®opma Tek:
HaumeHoBaHue TeM npenoaasareieM mo KOHTPOJISA yCIHeE
Bcero BHJIAM y4eOHBIX Cp MPOMEKYTOYHOI
3aHATHIA

J | I3 | JIP | KCP

Tema 11.
Hapymenue npeanocsiiok Te0peMbl
I'aycca-Mapkosa.
I'erepockenactruHOCTh. CyTh,
MOCIIEZICTBHS, TUATHOCTHKA U METO/IbI
CMSITYEHUS T€TEPOCKETACTUYHOCTH.

11 4 | 4| - — 3 O, P3,1

Tema_12.
Junamudeckue mozaenu. Bpemennbie
psanpl. JIaru B 5)KOHOMUYECKUX MOJIETISIX.
ABTOpErpecCUOHHBIE MOJIEIH.
[Iporno3upoBanue ¢ MOMOIIIbIO
BPEMEHHBIX psifioB. CTallmoHapHbIE
BPEMEHHBIE PSI/IbI,

Mopenu ARMA. Hecranmonapusie 15 6 6 | — - 3 O, P3,
BpEeMEHHBIE psibl. Paznuuenue
CTAIlMOHAPHBIX M HECTAIIMOHAPHBIX
psanoB B pamkax moneneid ARIMA.
Perpeccuonnslii aHanus
HECTAIlMOHAPHBIX BPEMEHHBIX PSOB.
Kounrerparmus u Mmoienu KOppeKiuu
OIITHOOK.

IIpomexkyTouHasi aTTecTanus 3ayer

HUTOI'O 3a V cemecTp 108 |38 |34 | — - | 36

VI — cemecTp

Tema_13.
CucreMbl OJJHOBPEMEHHBIX YPaBHEHHUH.
Heo0xoauMoCTh UCIIOIb30BaHMS,
COCTABJISIFOIIME CUCTEM YpaBHEHUI.
KMHK. IIpo6iema naeHTupHUKAIHH.
Ouenka cuctem ypasHenuil. JIMHK.

23 6 | 6 | — - | 11 O, P3

Tema_14.
MynbTukOUTMHEAPHOCT. CyTh,
MOCJIEACTBUSI, OOHAPY’KEHUE U METO/IbI
CMSITUCHHUSL.

4 [ 202 -] - |10 0, P3

Tema_15.
Asrokoppensaius. CyTb, TOCIEICTBHUS,
00Hapy>XKEHUE U METO/Ibl YCTpaHEHUS
aBTokoppensunu. Kpurepuii DW.

18 4 1 4| - — 10 P3, K]




HaumenoBanue TeM

O0beM JUCHHUILINHDI, Yac.

Bcero

KonTtakTHas padoTa
o0yuarommxcsi ¢
npenojgaBartejeM Mo
BU/JAM y4eOHBbIX
3aHATHI

J

m3

JIP

KCP

Ccp

Dopma Tek;
KOHTPOJIA YCIeE
NPOMEKYTOUHOM

Tema_16.
QOUKTUBHBIE IEPEMEHHBIC B
PETPECCUOHHBIX MOJIEIISIX.
Heo0xoauMocTs HCroIb30BaHHS
(DMKTUBHBIX MEPEeMEHHBIX. Moienu
ANCOVA. CpaBHeHuUE IByX PETPECCHIA.
Hcnonb3oBanre (PUKTUBHBIX
MEPEMEHHBIX B CE30HHOM aHAJIN3E.
Mopenu ¢ orpaHMYeHHON 3aBUCUMOM
IIEPEMEHHOM.

14

10

O, P3,1

Tema_17.
JnHnaMuuyeckre 5KOHOMETPUUECKUE
monenu. OCHOBHEBIE KJIaCChl MOJIEJIEH.
DKOHOMETpPUYECKAsI MOJIEIb C
pacnpeeeHHbIM JIAroM.
MynbTUIUIMKATOPBI. JJMHaMUYeCKOU
MOJIEJIH € MTOJIMHOMHUAIIBHO
pacrpeie/IeHHbIMU JJaraMu AJIMOH.
Mopenu naHeabHbIX JaHHBIX.

21

11

IIpomeskyTOUHAs aTTeCTALMSA

54

DK3aM

HUTOI'O 3a VI cemecrp:

144

20

18

52

54

HUTOI'O 3a kypc:

252

58

52

88

54

3aounan ¢hopma odyuenusn

3 kypc

Tema_1.
BBenenune B 5KOHOMETPUKY.
Hcropuueckas cripaBka. DKOHOMETPUKA
Kak (pyHIaMeHTaIbHas OCHOBA
COBPEMEHHOI'0 SKOHOMHYECKOIO
o0pa3oBaHMsl. DKOHOMETPUKA U €€ CBA3b
C DKOHOMHUYECKOU TEOPHUEN.
Metononorus 3KOHOMETPUUYECKOTO
HCCHGHOB&HHH.THHBIBKOHOMHHGCKHX
JAHHBIX.

O, P3

Tema_ 2.
ba3oBble NOHATHUS TEOpUHU
BeposATHOCTe!. CiyyaiiHas BeJIMUMHA.
3aKOHBI pacupeeneH sl CITy4aHbIX
BCJIMYHH.

O, P3,1




10

O0beM JUCHHUILINHDI, Yac.
KonTtakTHas padoTa

o0yuarommuxcs ¢ ®opma Tek:
HaumeHoBaHue TeM npenoaasareieM mo KOHTPOJISA yCIHeE
Bcero BHJIAM y4eOHBIX Cp MPOMEKYTOYHOI

3aHATHIA

J | I3 | JIP | KCP

Tema_3.
O0paboTka CTaTUCTHYECKOM
nHpopManuu mpu padoTe ¢ 7 1| - — 6 0, P3, 1
nporeccopom MS Excel. ITounck
pemeHvs. AHAJTN3 TaHHBIX.

Tema 4.
JIByMepHBI€ CillydaliHble BEIUYUHBI.
3aza4a 0 MUHMMAJIBHOM PUCKE IIPH
MHBECTUPOBAHUH.

9 1| - - 8 O, P3

Tema_S.
ba3oBble MOHATHS CTATUCTUKH.
I'eHepanbHast COBOKYITHOCTH U BBIOOPKA.
Craructuueckoe pacrpeeneHue 9 | - - 8 O, P3
BbIOOPKU. [loMroH u rucrorpamma.
OcHOBHBIE BEIOOPOYHBIE
XapaKTEPUCTHKHU.

Tema_6.
Br16opounslii ananu3. ToueuHble OIIEHKU
U UX CBOWCTBA. MIHTEpBaJIbHBIE OLICHKU.
Craructuyeckasi IpoBepKa TUIOTE3.

10 2| - - 8 O, P3,

Tema_7.
OCHOBBI PETPECCUOHHOTO aHAIN3A.
Moaenp napHOW JTUHEWUHOW pErPECCHH.
Perpeccus mo Merony HAaMMEHbBIIUX
kBaaparoB. [IpoBepka kauecTBa
YpaBHEHUS PErpeccuu. AHAIN3
TOYHOCTH ONPEIEIICHUS OLICHOK
KO2(pPUIIMEHTOB perpeccuu u o0IIero
KayecTBa ypaBHEHUS PETPECCHU.
[IpoBepka runore3 OTHOCUTEILHO
KO3 PHUIHMEHTOB JIMHEHHOTO YpaBHEHUS
perpeccun. UHTepBalibHbIE OLIEHKU
KO3 PHUIUEHTOB JIMHEHHOTO YpaBHEHUS
perpeccuu. [IpornozupoBanue. OueHka
KauecTBa MPOTHO3HOI'O 3HAYEHUSI.
Perpeccust 6e3 cBOOOTHOTO WiICHA.

10 1 1| - — 8 O, P3




11

O0beM JUCHHUILINHDI, Yac.
KonTtakTHas padoTa
06yqalomnxc51 C (DopMa TeK

HaumenoBanue TemM npenoaasare/ieM 1o KOHTPOJISI yCIer
Bceero BHIaM y4eOHBIX cp NPOMeKYTOYHOM

3aHATHH

J | I3 | JIP | KCP

Tema_8.
Henunelinbie perpecCUMOHHbBIE MOJEIIN.
CucteMbl HOpMaJIbHBIX YPABHEHUH TS
CiIyy4asi IApHOW KBaJpaTUUYECKOM,
TUIEePOOIMIECKOH,
nomyorapuMUUECKOM, TOKa3aTebHOM
Y CTENIEHHOM perpeccur. Metoapl
JMHEapu3alyu.

9 1 — — 8 O, P3

Tema_9.
MHoOK€eCTBEHHAs TMHEWHAS PETPECCUSL.
Omnpenenenue napaMeTpoB YpaBHEHHUS
perpeccuu u pacuét Ko3PPUINCHTOB
MHO>KE€CTBEHHOU JIMHEMHOM perpeccum.
[IpoBepka 3HAYMMOCTH KOA(PPHIIUEHTOB
1 o0IIero KauecTBa ypaBHEHUS
perpeccun. [Ipornozuposanue. [lonarue
0 METO0JIe UHCTPYMEHTAIBHBIX
IIEPEMEHHBIX.

10 1 I | - — 8 O, P3,1

Tema_10.
MHOX€eCTBEHHas1 HEJIMHEHHAs
perpeccus. OnpeneneHue napaMeTpoB
ypaBHeHus (Oynkuus Koboa —
Hyrnaca). [IpoBepka 3HAUUMOCTH
K02 (HUIIMEHTOB U 00IIET0 KayecTBa
YPaBHEHHUS PETPECCHUH.
[Iporuo3upoBanue.

9 1| - - 8 O, P3,1

Tema_11.
Hapymenne npeanocsiiok TeopeMbl
I'aycca-Mapkosa.
I'erepockenactuanocts. CyTh,
MOCJIEACTBHS, TUAaTHOCTHKA U METO/IbI
CMSITUEHUS T€TePOCKETaCTUUHOCTH.

9 1 — - 8 O, P3,]
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HaumenoBanue TeM

O0beM JUCHHUILINHDI, Yac.

Bcero

KonTtakTHas padoTa
o0yyarommxcst ¢
npenojgaBartejeM Mo
BU/JAM y4eOHBbIX
3aHATHI

J | I3 | JIP | KCP

Ccp

Dopma Tek;
KOHTPOJIA YCIeE
NPOMEKYTOUHOM

Tema 12.
Junamuueckue moaenu. Bpemennsie

PsAABL. Jlaru B 5KOHOMHYECKHUX MOJCIIAX.

ABTOpErpecCHOHHBIE MOJIEIH.
[Tporno3upoBanue ¢ MOMOIIBIO
BpPEMEHHBIX psAfoB. CTallMOHapHbIE
BpEMEHHbIE PSIIbI,

Monenn ARMA. HecranmonapHslie
BpeMeHHbIEe psiibl. Paznuuenue
CTallMOHAPHBIX U HECTALIMOHAPHBIX
panoB B pamkax moneneid ARIMA.
Perpeccuonnsiil ananus
HECTaIlMOHAPHBIX BPEMEHHBIX PAIOB.
Kounrerpanust u Mmoienu KOppekuuu
OLINOOK.

10

O, P3,

Tema_13.
CucreMbl OJTHOBPEMEHHBIX YPaBHEHHUH.
Heo0xoauMocCTh UCITOIb30BaHMS,
COCTABJISIIOIINE CUCTEM YpaBHEHUI.
KMHK. IIpo6iema naeHTupHUKaIHH.
Ouenka cucrem ypasHenuil. JIMHK.

28

26

O, P3

Tema_14.
MynbTukoUIMHEAPHOCT. CyTh,
MOCTIEICTBHSI, OOHAPYKEHHE U METO/IBI
CMSITUCHHUSL.

26

26

O, P3

Tema_15.
Asrokoppensaius. CyTb, TOCIEICTBHUS,
00Hapy>XEHUE U METO/Ibl YCTpaHEHUS
aBTokoppessiunu. Kpurepuiit DW.

27

25

0, P3, 1

Tema_16.
@OuUKTHBHBIE TIEPEMEHHBIC B
PETPECCHOHHBIX MOJICIISIX.
Heo0xomuMocTh UCTIONb30BaHUS
(DMKTHUBHBIX NTEpEeMEHHBIX. Moenn

ANCOVA. CpaBHeHuUE IBYX PETPECCHIA.

Hcnonb3oBanne (PUKTUBHBIX
MIEPEMEHHBIX B CE30HHOM aHAJH3e.
Mogenu ¢ OorpaHMYeHHON 3aBUCUMOM
MIepEMEHHOM.

27

25

O, P3,1
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O0beM JUCHHUILINHDI, Yac.
KonTtakTHas padoTa
o0y4yaromuxcs ¢ ®opma TeK:
HaumenoBanue TemM npenoaasare/ieM 1o KOHTPOJISI yCIer
Beero BHJIaM y4eOHbIX cp MPOMEKYTOUHOIM
3aHATUHU
J | I3 | JP | KCP
Tema_17.
JnHaMuyecKue SKOHOMETPUUECKUE
monenu. OCHOBHEBIE KJIACChI MOJIEJIEH.
DKOHOMETPUYECKAsI MOJIEIb C
pacnpeIeIeHHBIM JIaroM. 27 1 1| - - 125 T, Kr
MynbTUIUIMKATOPBI. JJMHaMUYeCKOU
MOJICNIH C TTIOJIMHOMHAIBHO
pacrpeieIeHHbIMU JJaraMu AJIMOH.
Mopenu naHeIbHBIX JaHHBIX.
IIpome:xkyTouHasi arTecTanus 13 — - 3adeT, K3
21
HUTOI'O3akype: | 252 |10 | 12 | — — 7 13

[Ipumewanue: 1 — popmel Tekymero KoHTpoust ycnesaemoctu: ompoc (O), rectupoBanue (T), koHTponbHas padora
(Kp), pemenue 3amaq (P3), pemenne keiicos (PK).

Conep:xanue TMCUMILINHBI.

Ne i/

HaunmenoBanmue TeM (pa3jiesioB)

Conep:xanue TeM (pa3iesioB)

Tema 1.

BBeneHne B 5KOHOMETPHKY.

Hctopuueckas cnpaBka. DKOHOMETpPUKA Kak
(dbyHIaMeHTanbHAS OCHOBA COBPEMEHHOTO
9KOHOMUYECKOTO 0OpazoBaHusi. OCHOBHBIC OTaIlbl
SKOHOMETPUYECKOTO MOJEIUPOBAHUSI.
OKOHOMETpUKA M €€ CBSI3b C DKOHOMHYECKOH
TEOPHUEH. Mertonponorus 3KOHOMETPUYECKOTO
HCCTeOBaHUSl. ODKOHOMETPHKA M €€ CBiI3b C
SKOHOMHYECKOW Teopuerd. Ha kakue BOIpOCHI
MO3BOJISIFOT OTBETUTHh SKOHOMETPUYECKHE METOBI.
Mogenu  CBI3M W MOJAEIM  HAOJIOICHUIL;
9KOHOMETPHYECKasi MOJEIb, MOJ00paHHAsT MOJENb.
Tunsl JaHHBIX Hu MOJICJIEN. Hcrounuku
CTAaTUCTUYECKUX JTAHHEIX.

Tema 2.

DKCKypC B TEOPHUIO BEPOSTHOCTEMN
1 MaTEMaTUYECKYIO CTATHCTHKY.

ba3oBble OHATHS TEOPUU BEPOSITHOCTEH.
CityyaliHasi BeTMYMHA. 3aKOHBI paclpeieICHUs
cay4daiHbiX BennuuH. [losmron. ['ucrorpamma.

Tema 3.

Cratuctuka 8 MS Excel.

O6paboTka cTaTuCTUYECKON HH(OPMAITUU TIPH
pabote ¢ TabimuuHbIM TIporieccopom MS Excel.
OCHOBHOM CTaTUCTHYECKUN HHCTPYMEHTAPHUI.
[Touck pemenusi. Ananu3 qanHbiX. OnucarenbHas
CTaTHCTHKA.

Tema 4.

JIByMepHBI€ citydaiiHbIe
BEJINYUHBI.

3azaya 0 MUHMMAJIbHOM PUCKE IIPU
unBectupoBanuu. [logbop napamerpa. CoBmecTHOE
pacnpenenenre. MapruHaibHbIE 3aKOHBI
pacnpenenenus. Kosapuauus. Koapdunuent
KOPPEJSILHH.
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Ne i/

HaumenoBanue TeM (pa3esion)

Conep:xanue TeM (pa3jiesion)

Tewma 5.

Br10opounblit aHaIu3.

Bri6opounsiii Mmeton HabmoaeHus. ['eHepanbHas u
BBIOOpOYHAst COBOKYIMHOCTH. OCHOBHBIE BHJIBI
BbIOOpOK. Penpe3eHTaTuBHas BEIOOpPKA.
CratucTrueckoe pacipeielieHle BIOOPKHU.
OcHoBHbIE TTOKa3aTeNId BEBIOOPOYHON COBOKYITHOCTH.
Bapuarmonnstii psn. ['paduueckoe npeacrapnenue
BapuanronHoro psiga. [lomuron. I'mcrorpamma.
Br1060opouHbIe XapaKTepUCTUKHA CTATUCTHYECKOTO
pacnpenenenus. Beibopounas cpenHss.
Bri6opounas nucnepcus. Beibopounoe
cpenHeKkBaIpaTuyeckoe oTkiaonenue. Koaddumuent
Bapuanuu. Mona. Menuana. Cratuctuyeckue
OLIEHKH ITapaMeTpOB pacipeereHus. ToueuHbie
orileHKU. KauecTBO TOYEUHBIX OIICHOK:
COCTOSITENIbHOCTh, HECMEIIEHHOCTh, 3()(PEKTUBHOCTb.
OmnucarenpHas CTaTUCTHKA.

Tema 6.

Craructuyeckas mpoBepka
TUIIOTE3.

Br16opounslii ananu3. ToyeyHble OLIEHKH U UX
cBoiicTBa. VIHTEpBaIbHBIE OLICHKU. AJITOPUTM
IPOBEPKH CTATUCTUYECKOU runoressl. Hynesas u
KOHKYPHpYIOIIasi TMIOTe3bl. B1OOp KpuTepusi.
Omnbxa nepsoro poaa. Oummnbdka BToporo poja.
Kpurnueckas o61actb. YpoBeHb 3HAUHMOCTH
KpUTEpUSL.

Tema 7.

OCHOBBI KOPPENSIIMOHHO-
pPErpecCUOHHOIO aHaIu3a.
Mopeinb napHoO JIMHEHHON
perpeccum.

Koppensauunonnoe nosie. Bzaumocssizu
SKOHOMUYECKUX NepeMeHHbIX. CyTh
KOPPEJSLMOHHO — PErPECCHOHHOI0 aHanu3a. /[se
OCHOBHBIE 33/1a4l KOPPEJALIMOHHOIO aHAIN3a.
Moaens napHoy JUHEWHOM perpeccun. Perpeccust
10 METOly HAaUMEHbIINX KBaJpaToB. [Ipeanocsuiku
MeTO/Ia HAaMMEHbIINX KBaApaToB (TeopeMma ['aycca —
Mapkosa). [TapameTpu3anus TuHEHHON
perpeccuonHoi Moaenu. Cuctema HOpMaIbHBIX
YpaBHEHUH JJIs ONIpeeNICHUs TapaMeTPOB
SMIIMPUYECKOTO YpaBHEHUs perpeccun. [Iposepka
KaueCTBA YPaBHEHUS PErpeccur. AHAIN3 TOYHOCTH
OTIpe/ICIICHUS OLICHOK KOA(P(PUITUCHTOB PETPECCHH.
[IpoBepka rumnore3 OTHOCUTENBbHO KOI(PPHUIIHEHTOB
JIMHEHHOT0 ypaBHEHUs perpeccuu. MiarepBanbHble
OILIEHKH K03()(PHUIIMEHTOB INHEHHOTO YPAaBHEHUS
perpeccui. JloBepuTenbHbIE HHTEPBAIbI IS
3aBUcHUMON niepeMenHoi. [IpoBepka obiero
Ka4yecTBa YpaBHEHUS perpeccuu, KodpUIHeHT
nuHeHou koppensiuu [Tupcona. [Ipornos. Onenka
IIPOTHO3A.
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Ne i/

HaumenoBanue TeM (pa3esion)

Conep:xanue TeM (pa3jiesion)

Tema 8.

Henunelinpie perpeccCuoHHbIE
MOJECIIH.

Henunelinas perpeccust. CB3b ABYX CIy4alHbIX
BennunH. DakTopHAs UITU HE3aBUCUMAS U
pe3yJIbTaTUBHAS WM 3aBHCUMasl CIIyJYaiiHbIC
BeM4YMHbI. CTaTUCTUYECKAask 3aBUCUMOCTh €€
Pa3HOBUIHOCTH — KOPPEJISAIMOHHAS 3aBUCIMOCTb.
Koppensmonnoe nose. BeibopouHnast perpeccust u
BBIOOpPOYHAS JIMHUS perpeccun. HenmuHelinas
(xpuBoNMHEIHas perpeccusi). Henunelinas
perpeccus. Jlorapudmudeckue (JIor-TuHEHHBIE)
monenu. [Tomynorapupmudeckue moaenu. OdpaTHas
mopenb. CternenHast Mozienb. [Toka3atenbHas
Mozenb. [IpeoOpazoBanue ciry4aifHOr0 OTKJIOHEHUSI.
Bu16op popmer mogenu. [Ipobiemsl crienudukayy.
JIuneapuzanust Mmogenu. MeToa HauMEHBIITNX
kBagpatoB. Koaddunument nerepMuHaiym kak
Hanboee A hekTHBHAS OI[EHKA aJICKBATHOCTH
PErpPECCUOHHOM MOJIENN, Mepa KauecTBa ypaBHCHHUS
perpeccun. KoahhuineHTs! 21acTUIHOCTH.
DKOHOMHYECKOE HCTOJIKOBAHHUE.

Tema 9.

MHokecTBEHHAS JIMHENHAS
perpeccus.

MHoO)eCcTBEHHAs JIMHENHHAs perpeccusi. MaTpuuHoe
ormucanue. OnpeseneHue napaMeTpoB ypaBHEHUS
perpeccun. CrannaptHas omunoka. CTaHaapTHBIE
omuOku K03 dunneHToB. MHTepBaIbHbBIE OIICHKU
KOX(PHUITUESHTOB TEOPETUIECKOTO YPaBHEHUS
perpeccuy. AHaNIU3 Ka4ecTBa YMIUPUUYECKOTO
YPAaBHEHUSI MHOXKECTBEHHOH JINHEUHON PETPECCUMN.
[IpoBepka cTaTUCTUYECKOM 3HAUUMOCTH
K02(ppHLIMEeHTOB ypaBHEHUS perpeccuu (KpuTepuit
Crerozenta). [IpoBepka ob1iero kagecta
ypaBHEHUs perpeccuu (kputepuit duiepa).
IIpoBepka ycnosuii ['aycca-MapkoBa: npeanocbuiok
BeimosinuMoctd MHK. YactHeie k03 puineHTs1
3aCTUYHOCTH, UX IKOHOMUYECKUI CMBICII.
CKOppeKTHpOBaHHBIA KOIPDUITUESHT IETCPMUHAIUH.

Tema 10.

MHoecTBEeHHAS HEJIMHEHHA
perpeccus.

Omnpenenenue napameTpoB ypaBHeHus (DyHKIHs
Ko66a — [lyrnaca). [IpoBepka 3HaYHMOCTH
KOA(UIIUEHTOB U O0IIEr0 KauecTBa ypaBHEHUS
perpeccun. [Iporno3upoBanue

Tema 11.

I'erepockenacTUYHOCTS.

CyTb rerepockenactuunoctu. [locnenctus
rerepockenacTuaHocTu. OOHapyKeHUE
rerepockegacTuyHocTu. ['paduueckuit ananms
octatkoB. Tect ['onadenna — KBanara. Tect
panroBoii koppemnsaiun Crnupmena. Metozbl
CMSTUCHUS TIPOOJIEMBI TETEPOCKETACTUIHOCTH.
Hcnonb3oBanre MeToa B3BEIICHHBIX HAUMEHBIITHX
KBaJIPaToB.
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Ne i/

HaumenoBanue TeM (pa3esion)

Conep:xanue TeM (pa3jiesion)

Tema 12.

JlMHamMuuecKre MOAEIH.
BpemenHsle psibl.

Bpemennoit psn.  CroxacTUYecKMil — Ciy4yalHBII
npouiecc.  CranmMoHapHble  BPEMEHHBIE  PSJIbL.
ABTOKOppensuMoHHas  ¢yHknus. benbrit  mym.
[IpoBepka Ha rayccoBckuit Oenwiii mym. MA(Q).
Omnepatop 3amna3/bIBaHusl. MA(1).
NnentudunupyemMocts,  ycioBHE€  OOpPaTUMOCTH.
Jluneitnpie  mpomecchl.  Pasznmoxenue — Bosbna.
[IpuMepsl CcTallMOHAPHBIX BPEMEHHBIX PSJIOB B
9KOHOMHUKE. [Tpomecc AR(p), yCIIOBHE
CTallMOHAPHOCTH. [IpencraBienue B BUJIE
CKOJIB3SIIIIETO CPeAHEr0 OeCKOHEYHOTo MOopsIKa.
MA(q) — ycnoBue 00paTUMOCTU — IIPEJCTaBICHNUE B
BUJE IIpollecca aBTOperpeccud  OeCKOHEYHOTO
nopsinka. Heobpatumeiii mporiece MA(1). Ilpouecc
ABTOPErpecCUy, HAYMHAIOUIMIICS B OMNpeaeNeHHBIN
MOMEHT BPEMEHH, BBIXOJl Ha CTAOWJIbHBIA PEXHUM.
Koppenorpamma nponiecca AR(p). YpaBuenus FHOna-
VYoxkepa. Mogenn ARMA, ycnoBue CTalliOHapHOCTH,
npobiema oOmux MHOxuTenei. Momenu ARMA,
YUHUTBIBAIOIINE CE30HHOCTbD.

Nnentudukanus cranuonapuHoit mogenu ARMA 1o
ABTOKOPPEIALIMOHOMN u YaCTHOU
ABTOKOPPEISALIUOHHON GbyHKIUAM. Tabmuist
MOBEICHUS KOPPEJIOrpaMM. Bri6opounas
KoppenorpamMmma. OproaudHoctb. Kpurepum ans
MPOBEPKM PABEHCTBA HYJIO aBTOKOPPEJSIUN U
YacTHBIX  aBTOKoppemsuuid. [IpencraBienue u
npumenenue Q-tectroB boxkca-Ilupca u Jlbronra-
Bboxkca asis rpynmnbl BBIOOPOYHBIX aBTOKOPPEIIALIUMI.
Mertononorus bokca-JI>xenkuaca. OrieHUBaHUE
crarmoHapaor Mmoaen AR(p). OnienuBanue
cranmoHapHoi moaenu MA(q). OuieHnuBanue
crarmoHapaoii ARMA(p,q). Aunarnoctuka
OLIEHEHHOI Mozenu. BeiOop Mosieny, OCHOBaHHBII
Ha UHPOPMAITMOHHBIX KPUTEPHUSX.
[IporHo3upoBaHue Ha OCHOBE MOI00paHHON

MoJienu. PerpeccHoHHbIN aHaIn3 HECTallMOHAPHBIX
BPEMEHHBIX PSJIOB.

Tema 13.

CucteMbl OJJHOBPEMEHHBIX
HKOHOMETPUYECKUX YPABHEHUI.

Omnpenenenue CUCTEMbl OHOBPEMEHHBIX
SKOHOMETPUYECKHUX ypaBHEeHUH. COCTaBISAIONINE
cuctembl ypaBHeHUI. CTpyKTypHas ¢popma MOJIEIH.
CMeméHHOCTh U HecOCTOSITeNIbHOCTh o1leHoKk MHK
JUISL CHCTEMBI OTHOBPEMEHHBIX YPaBHEHUI.
[IpuBenennas ¢popma moxaenu. Ilpobiaema
uaentuduxanuu. Kputepuit uaeHTuuuupyeMocTu
Mozenu. KocBeHHBI METO] HAMMEHBIITUX
kBaaparoB (KMHK). JIByxmmaroBsrii MeTos
HaUMEHbBIINX KBAAPATOB ISt
CBEPXUACHTHUPHUIIMPYEMbIX CUCTEM.
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Ne i/

HaumenoBanue TeM (pa3esion)

Conep:xanue TeM (pa3jiesion)

Tema 14.

MyJIbTUKOJUIMHEAPHOCTb.

Hapy1enue npeanoceliiok perpeccCuOHHOTO
aHasn3a. MynbTUKOIUIMHEApHOCTh. CyTh,
HIOCJIECTBHsI, OOHAPY’KEHHE U METO/Ibl YCTPAHEHUSI.

Tema 15.

ABTOKOppETSIUSI.

CyTb n npuunHbl aBTOKOppersnuu. [locnencTeus
aBTokoppernsiuu. OOHapyKeHHEe aBTOKOPPEISAIIIH.
I'padmueckuit meron. Meton psitoB. OOHapyx)eHHE
ABTOKOPPEIISAIUH IIEPBOTO TOPSIIKA C TIOMOIIBEO
kputepus Hapouna — Yorcona (DW). Meronbl
yCTpaHEHUs aBTOKOPPETSAIUH. Y CTpaHeHHE
ABTOKOPPEJIALIN METOJIOM PETPECCHOHHBIX
npeoOpa30BaHU.

Tewma 16.

DOUKTUBHEIC NIEPEMCHHBIC B
PETPECCHUOHHBIX MOICIIAX.

HeobxonumMocThb ncrosib30BaHus GUKTUBHBIX
nepeMeHHbIX. Mogenmn ANCOVA. CpaBHeHuE 1ByX
perpeccuii. cnonp3oBanne PUKTUBHBIX
IIEPEMEHHBIX B CE30HHOM aHanu3e. Monenu
O6unapHoro BbiOOpa. HenocraTku nuHelHoOM
BEPOSTHOCTHOM MOieH, TPOOUT-MO/1€Mb, JTOTUT-
MoJ1eNb. MoienT MHOKECTBEHHOTO BEIOOpA.
Mognenb ynopssio4€HHOTO MHOKECTBEHHOTO
BbIOOpa. Mojienu ¢ 1ieH3yprupOBaHHON 3aBUCUMOM
TIEPEMEHHOM.

Tema 17.

JnHamuyeckue
SKOHOMETPHUYECKUE MOJIETH.

OcHoBHbIE KJacchl MOJiesIeld. DKOHOMETpUYECKast
MOJIeJIb C pacnpeieeHHbIM JaroM. OCHOBHbBIE
MPUYMHBI HAJTHYUS JIaroB. MyJTbTHILTUKATOPEI.
JluHaMu4ecKue MOAEIH ¢ OJIMHOMHAIBHO
pacrpeeeHHbIMY JIaraMyd AJIMOH. AJITOPHTM
MeToa AlMOH. PerpeccronHble Moeu JUis
MaHeIbHBIX JJAHHBIX, COAIAHCHPOBAHHBIC TTAHEIIH.
Mopens ¢ puxkcupoBanHbIMU 3 dexramu. Monenb
co ciyyaitHeIMu 3¢ dexkramu. Beibop mexny
MOJIeIBIO ¢ (pUKCUpOBaHHBIMU 3 dexkTamu u
MOJIETIBIO CO CIay4YallHbIMU 3 (eKTaMu.

CamocrosiTeabHasi paﬁoTa CTYACHTOB NPA U3YYCHUU TUCHUIIJTHHDBI.

CamocrosiTenbHast paboTa SBISIETCS HEOTHEMIIEMBIM 3JIEMEHTOM YyueOHoro mnporecca. Ilpu

CaMOCTOSITCIBLHOMN pa60Te AOCTHUTaCTCA KOHKPETHOC YCBOCHHUC yqe6Hor0 Marcpurajia, pa3sBUBAIOTCA

TCOPCTUYICCKHUC CHOCO6HOCTI/I, CTOJIb BAXXHBIC OJIsA COBpCMeHHOﬁ IOArOTOBKH CIICHHUAJINCTOB. (DOpMBI

CaMOCTOSTEIbHOMN pa6OTLI CTYACHTOB IO NJUCHUINIMHC. HAIIMCAHUC KOHCIICKTOB, MMOATOTOBKA OTBCTOB K

BOIIPOCAM, PELICHUE KEHCOB, HCCIICI0BATEIbCKAs pa00Ta, BBIMOIHEHUE KOHTPOJIBHOW pabOTHI.

CamocrositenbHas pabota cTyaeHToB no muciuminie b3.5.13 « O9KOHOMETpHKay BKIIIOYaeT

CIEeyIOIINe BUIBI paboT:

Ne
n/
n

Tema Bonpocsl, BeiHocumbie Ha CPC dDopmMa KOHTPOJIA
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Ounasn
dopma

3aounasn
dopma

Bgenenue B
SKOHOMETPHUKY.

HcTopust BOSHUKHOBEHUS M Pa3BUTHS
skoHOMeTpukH. [Ipenmer, nenu u
3a71a91 SKOHOMETPHUKH.
HNudopmannonnas 6aza
HKOHOMETPHUYECKUX UCCIIETOBAHHIA.
DaxTOpbI pa3BUTHUS SKOHOMETPUKH.
Pone craTtucTuku B opMHpPOBaHUT
HKOHOMETPHUYECKOTO METOA. JTarnbl
HKOHOMETPHYECKOTO HCCIIEIOBAHUSL.

O, P3

O, P3

CraTHCTHKA KaK
WHCTPYMEHT
HKOHOMETPHUUECKOT
0 MOJICTTUPOBAHMS.

1. BeiGopouHblil aHanms.
CrarucTuyecKkue OLEeHKH U X
CBOMCTBA. JIOBEpUTEIIbHBIN UHTEPBAL.

2. IIpoBepka CTaTUCTUYECKHUX THIIOTE3.
OCHOBHBIE KPUTEPUH.

3. DIIeMeHTBI KOPPEIALMOHHO-
PErPECCUOHHOIO AaHAIN3A.

O, P3, PK

O, P3, PK

JImHeitHas
perpeccus B
YKOHOMETPHUECKHUX
HUCCICOOBAHUAX.

IIpocTast 1 MHOKECTBEHHAs! pETPECCHUSL.
JIvHeliHas 1 HeJIMHENHAs PErpecCus.
['padpuaeckuit MmeTo 1 mapameTpu3aluu
YPaBHEHUs TUHEHHON PErpeccuu, METOL
HanMeHbpImux kBaapatoB (MHK).
CaoiictBa ouenok MHK. ITokazarenu
KadecTBa perpeccuu. OneHka
CYILIECTBEHHOCTH MMapaMeTPOB
YpaBHEHUS TUHEUHON pErpecCru.
HutepBaibl nporuosa 1o JMHEHHOMY
YpaBHEHUIO perpeccui. JInHeitHbie
PErPECCUOHHBIE MOJEIH C
reTepOCKETACTUYHBIMU U
ABTOKOPPETMPOBAHHBIMHU OCTATKAMM.
OO0001EeHHBII METOI HANMEHBIIINX
KBaJpaToB.

O, P3, PK

O, P3, PK
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Henuneiinbie
MOJIETU PErPECCUU
" UX
JIMHEeapHU3a1usl.

Perpeccun, HenmHeEHbBIE OTHOCUTEIIBHO
HE3aBUCUMBIX IIEPEMEHHBIX, HO
JUHENHBIE MO MapaMeTpaM YpaBHEHHUSI.
Perpeccun, HenmMHEHHBIE OTHOCUTEIBHO
napamMeTpoB YpaBHEHHUS.
[TapameTpu3zanus ypaBHEHHI
perpeccuu, HeTUHEHHBIX OTHOCUTEIIBHO
HE3aBUCUMBIX IIEPEMEHHBIX, HO
JUHENHBIX 110 TapaMeTpaM ypaBHEHUS.
[TapameTpu3zanus ypaBHEHHI
perpeccuu, HeTUHEHHbBIX OTHOCUTEIIBHO
apaMeTpOB YPaBHEHHSI.
DKOHOMHYECKass HHTEpIIpeTaus
Kod(puImeHTa 3J1aCTUIHOCTH.
Koppensiius s HenuuerHon
perpeccun. CpenHsis ommoka
armpoOKCUMALUU.

O, P3, PK

O, P3
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MonenupoBanue
BPEMEHHBIX PSAJIOB.

ABTOKOppEIsIMs YPOBHENH BPEMEHHOTO
psna. BeisABiIeHHE CTPYKTYpBI
BPEMEHHOT0 psifa. MoaenupoBanue
TEHJEHLIMU BPEMEHHOT0 PsiJa.
MopaenupoBaHue CE30HHBIX U
HUKJINYECKUX KOJIeOaHUM.
MopenupoBaHue TEHIECHIIMU
BPEMEHHOT0 PsA/la IPU HATUYUHU
CTPYKTYPHBIX U3MEHEHHUI.
IIpumenenue tecta Yoy mis
MOJIETTMPOBAHUS TEHICHLIUU
BpeMeHHOTO psna. JloxxkHas
(kakymiasicsi, MHUMAs1) perpecCUOHHAs
CBSI3b MEXy HECTALlMOHAPHBIMU
BPEMEHHBIMU PsAJIaMHU.
KownHTerpupoBaHHble BPEMEHHBIE PSIIbI,
paHr KouHTerpauuu. BozmoxHbie
MIPUMEHEHUS K 5dKOHOMUYECKUM
MoziesM. TecTupoBaHUE HAa HAaJIU4ne
KonHTerpauuu. Teopema
npeacrasiieHus [ peimpkepa, MoIEIb
Koppekuuu omuodkamu (Error
Correction Model — ECM),
uHTeprperanus kodppuunentos ECM.
JIByxcTyneHuaTas npoueaypa JHrJia-
I'peiinxepa noctpoenuss ECM o
MMEIOLIUMCS CTATUCTUYECKUM JTaHHBIM.
TecTupoBaHue Ha HATUYKE
KOMHTETPALMM MEXAY HECKOJIBKUMH
BPEMEHHBIMU PsIJIaMU U OIpe/ieTIeHHEe
paHra KOMHTETpaluu ¢
HCIIOJIb30BaHUEM MPOIIETy bl
Hoxancena. Beibop Mozenu ¢
MCIOJIb30BaHNEM MH(POPMAIIMOHHBIX
Kputepues. HecrannonapHble psbl.
IIpouecc, cranMOHapHBIM OTHOCUTEIBHO
JETEPMUHUPOBAHHOTO TPEHAA.
Croxactuueckuii Tpena. TS u DS psinpl.
Mogneaun ARIMA.

Kpurepun ukn-®@ynnepa. Pazpurue n
wuntoctpanus tecta Juku-dyiiepa u
pacummpenHoro tecra Juku-Dyniepa Ha
HaJINYUE €IMHUIHOIO KOPHSL.
YyBCTBUTEIBHOCTH K HATUYHUIO
JETEPMUHUPOBAHHBIX Perpeccopos. F-
cratuctuku. KBagpaTuaHbIi TpEeH.
KpaTnbsle kopHu. MHOrOBapuaHTHast
npouenypa. pyrue xpurepun.
ITonsarue o recre @ummnca-Ileppona.
[Tonsitue o recre Kwiatkowski, Phillips,
Schmidt and Shin (KPSS, 1992) na
craiiioHapHoCTh. [loHsiTHE 0 Tecte DF-

O,P3, T

O, P3
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GLS, paspaborannoro B Elliott,
Rothenberg, and Stock (1996).

Cucremsl
HKOHOMETPUUYECKUX
YPaBHEHUM.

[TonsaTue o cucremax
SKOHOMETPUYECKUX YPABHEHUM.
Knaccudukanus cucrem
SKOHOMETPUYECKUX YPABHEHUM.
Cucrema JIMHEWMHBIX OJTHOBPEMEHHBIX
ypaBHeHui. [IpuBenennas popma
mojenu. nentudukanus CTpyKTypHOU
Mojienu. KocBeHHbIH, ABYXIIaroBbIk 1
TPEXILIAroBbIi METO] HAMMEHBIIINX
KBaJpaTOB.

O, P3

O,P3, T

JlnHamMuyeckre
SKOHOMETPUYECKHE
Mopaenu. Moaenu
MMaHETbLHBIX
JIaHHEIX.

OCHOBHBIE THUIIBI JUHAMUYECKUX
IKOHOMETPHUYECKUX MO/IEIICH.
WuTepnperanys mapaMmeTpoB MOAETEH ¢
pacrpeneieHHbIM  J1aroM.  3ydenue
CTPYKTYpBHI Jlara v BBIOOp BUa MOJIEIH C
pacripenenieHHbIM  staroM.  OrieHka
napaMeTpoB MOJIENeil aBTOPETPECCHH.
HoBble  HampaBneHus B  aHaJIU3e
MHOTOMEPHBIX ~ BPEMEHHBIX  PSJIOB.
PerpeccronHble MOJIENN TS TAHETTBHBIX
JAHHBIX, COaJaHCUPOBAHHBIC MAHEIH.
Monens c (UKCUPOBaHHBIMU
sddexkramu. Mojenb co CllydallHbBIMH
s dexramu. Bei6op MexIy MOAEIBIO C
(UKCHPOBaHHBIMU s dexTamu u
MOJICJIBIO CO CIyYaHbIMU A derTamu.

P3, Kp

O, P3

MuoxecTBenHas
KOppesLHus.

YacTHble ypaBHEHUSI MHOKECTBEHHOM
perpeccun. QUKTUBHBIE IEPEMEHHBIE BO
MHOKE€CTBEHHOM perpeccuu. Pemenue
3a1a4

4. @OoH OLIEHOYHBIX CPEJACTB MPOMEKYTOYHOM ATTECTANUM 1O AUCHUIIMHE

4.1. ®opMbI U METOABI TEKYIIEr0 KOHTPOJISI YCIIEBAEMOCTH M IPOMEKYTOYHOM aTTeCTALMH.

v - IIpH IIPOBCACHUHA 3aHATHH JICKOUOHHOTO TUIIA: TCCTUPOBAHHUC, OIIPOC;

v\ — IpH MPOBEICHUY MPAKTHYECKUX 3aHATHI: YCTHBIN OMPOC, pellieHre 3a/1ad,

yCIEeBaeMOCTH O0YYaIOIIUXCS:

TECTUPOBAHUE, KEUC — 3a/1aUH.

4.1.1. B xone peanu3aiuu JUCUUIUIMHBI UCTIOJB3YIOTCS CIAEAYIOLINE METO/IbI TEKYILEr0 KOHTPOJIS

Tekymras aTTecTanus Mo JUCIUILUIMHE « DKOHOMETPHKA» MTPOBOJIUTCS B (OpME OIIEHKH U aHATTN3a

COOTBCTCTBYIOIIIMM TEMaM KypcCa.

OOBekTaMu OLICHHWBAaHUA BbICTYIAIOT.

PE3YJIbTAaTOB BBIIIOJHCHUA CTYACHTAMU ITPAKTHYCCKHUX 3aHaHHﬁ, KOHTPOJIbHBIX pa60T 1 TCCTOB 110
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<> yqe6Haﬂ JUCHUITIINHA (aKTI/IBHOCTL Ha 3aHATUAX, CBOCBPCMCHHOCTDL BBIIIOJIHCHU S PA3JIMYHBIX BUI0B
3aJlaHuH, OCEIIAEMOCTh BCEX BUOB 3aHITHUN 110 aTTECTyEMOM TUCLUIUIMHE);
< cTeneHb yCBOEHUs TEOPETHIECKUX 3HAHMI;
< ypOBeHb OBIIAJICHUS IPAKTHYECKUMH YMEHUSIMH M HaBBIKAMH 10 BCEM BHIaM y4eOHON paboThI;

<> PE3YIbTAThI CaMOCTOSATEIbHOM pa6OTLI.

DoHI TEKYIIEr0 KOHTPOJIS BKIIOYACT:

—> TEOPETUYECKHI OIpOC;

4 PCIICHUC TUIIOBLIX 3a1a4,

— TECTUPOBAHUE;

—> peIlIeHHEe Keic — 3a/1a4;

—> BBITIOJIHEHHE KOHTPOJIBHBIX padoT.

4.1.2. ITpoMexxyTOUHBIE aTTECTAIIMH MIPOBOATCS B JopMax: 3a4eTa + KOHTpOJIbHas pabota (5 —
ceMecTp), Ik3aMeHa (6 — cemecTp).

Crincox BOMPOCOB K 3a4eTy U AK3aMEHaM U IPUMEPHBINA TUN 337a4 IpeCTaBJIEHbI B 11.4.3.
K cnaue sx3amMeHa 1Mo JUCHHUIUIMHE JOIMYCKAOTCS CTYAEHTHI, TOJy4YUBIINE HEe MeHbIe 60 6amioB

IIpYU TeKy1Iel arrecrauuy. [Ipyu MOAroTOBKE K 9K3aMEHY CTYIEHT BHUMATEJIBHO IIPOCMATPUBAET BOIIPOCHI,
MIpeyCMOTPEHHbIE pabovell MporpaMMoii, 1 3HAKOMUTBCSI ¢ PEKOMEHOBAHHON OCHOBHOM JINTEPATYpPOH.
OcHOBOM 1711 cHayM HK3aMEHa CTYAEHTOM SIBJIS€TCSI W3y4eHHE KOHCIEKTOB OO030pHBIX JIEKLHUH,
MIPOCITyIIAaHHBIX B TEYEHHUE CEMECTpa, MH(POpMaLKs, TOJIydeHHasl B Pe3yJIbTaTe CaMOCTOSATEIbLHOM PabOTHI,

" NPAaKTUUICCKHUC HABBIKH, OCBOCHHBIC ITPH PCHICHUU 3a/1a4 B TCUCHHUC CEMCCTpaA.

4.2. MaTtepuaJjibl TeKylIero KOHTPOJIsl yCIIeBaeMOCTH.

IIpakTHYeckue 3a1aHUSA 10 TEMaM.
Tema 1.
Paccemampueaemuvie onpocu:
1. JluckperHas ciydaiiHas BEJIMYMHA U €€ XapaKTEePUCTHKHU.
2. Cmoco0sl mpencTaBieHus U 00pabOTKU CTAaTUCTUYECKUX TAHHBIX.
3. Bbruncnenue BHIOOPOUHBIX XapAKTEPUCTUK.
Ilpakxmuueckue 3a0anus:
1) HailimuTe HauMeHbIIee U HaUOOJIbIIIEe 3HAYEHUS BapUaHT JaHHOTO Bam psna.
2) BeimonHATE MPOTIEAYPY PAHKUPOBAHUS.
3) BeiOpath yrcio HHTEPBAIOB & ¢ moMoIbio popmyinbl CTepakeca:

k=1+332lgn

4) OnpenenuTh LIMPHHY KaXIOTO HHTEpBaIa /i 1o GpopmyIie:



5) HaiiTu yncno nonagaHuil B Kbl UHTEpBAN 7, .

6) BpluucnuTh BEpOSITHOCTH MONAAAHUS B KayKIbli HHTEPBAJI:

n;

pbi=—
n

7) TlocTpoiTe THCTOrpaMMy pacipeaesieHuUs.

- 2
8) BbluMCIUTH TOYCUHBIE OLIEHKU MTApaMETPOB pacupeaeneHus: x., D, , s, , V_.

6% "6 x
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BAPUAHT 0. {4,4,5,5,2,8,8,3,4,1,8,8,2,9,6,7,3,5,2,1,7,6,1,6,4,9,5,3,2,2,8,9,2, 8,8,

8,1,8,9,2,1,8,8,4}.

Tema 2.

Paccmampueaemvie sonpocwi:
1. BeposITHOCTHBIN AKCIIEPUMEHT.
2. Cny4aiiHas BeJIMYMHA.
3. 3aKOHBI pachpeieleHus CIyYailHbIX BEIUYHH.
4. B3auMoCBSI3b CITyYaifHBIX BEITUYHH.
5. 'enepanbHas COBOKYITHOCTh U BBEIOOPKA.
6. CriocoOsI mpeacTaBiaeHuss 1 00pabOTKU CTATUCTUYCCKUX JTAHHBIX.

7. BeruncneHue BBIOOPOYHBIX XapaKTEPUCTHK.

Ipakmuueckue 3a0anus:

JlaH HeCTpyNIUPOBAHHBIN CTATUCTUUECKUN PSA/I.

X | 16,2 20,1 21,4189 | 16,5 | 17,3 | 18,2 | 19,5 | 204 | 21 | 18,2

19.4

19,7

o

1

Z(x;—)_c) _ Z(nxi) —()7)2_

1. BbuucanTh BEIOOPOYHOE CpefiHee X, =

2. HaiiTi BIOOPOYHYIO TUCIIEPCUIO D, =

3. Haiitu BHIGOPOUHOE CPEIHEKBAAPATHYECKOE OTKIOHEHHE (CTaHAapTHOE OTKIOHeHHe) O, = /D, |

4. Koadpdunuent Bapuanuu V(x) = % x100% .
X

[

BbINoJHUTH NPOBEPKY MOJYUYEHHBIX Pe3yJbTATOB, HCNOJIb3Ys CTATUCTHYEeCKHE DyHKIMU MS

Excel:

L CP3HAU - cpennce 3Hauenue (o1ieHKa TeHEPAIBHON CpeIHeH).
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JINCTIP — BeIOOpOYHAS JUCTIEPCHS.

JIUCII — ucnipaBiieHHast qucnepcus (OLeHKa reHepalbHOW JTUCTIEPCUN).

CTAHJIOTKJIOHIT — BeIOOpOYHOE CTaHAAPTHOE OTKIOHEHHUE.

0O 0O 0O O

CTAHIAOTKJIOH — ucnpaBiieHHOE CTaHIApPTHOE OTKJIOHEHHE (OIleHKA reHepalbHOU O ).

D OmnucareiabHas CTAaTUCTHKA.

[I-CrpynnupoBaHHBIM CTaATUCTUYECKUHN PSLI.

Vinrepsans | 06- | 70- | 74- [ 78- [ 82- [ 86- | 90- | 94- [ 98-
70 74 78 82 86 90 94 98 102
Yacroret (1,) | 2 6 12 12 23 18 14 12 1

1. Tlpu BeIuMCIEHHUH BBIOOPOYHOM CpeqHEN U TUCTIEPCUU UCTIOIb30BaTh CleAyone GopMyJIbl:

fﬁ—zz""",l).,:ﬂx:f)n Z(x)" “®) (o

X, - LIGHTPBl HHTEPBAJIOB).

2. TD'paduuecku npeacTaBUTh NPEII0OKEHHYIO BBIOOPKY (TUCTOIpaMMa, TIOJIUTOH).

Tema 3.
Paccmampueaemvle 6onpocwi:
1. Cucrema cimyyailHbIX BEJIMYHH.
2. 3aKOHBI pacpeIeTICHUsI CUCTEMbI CITy4aiHbIX BEJTHUUH.
3. KoppensiiponHasi 3aBUCUMOCTD CITyYailHBIX BEIMYHH.
4. KoBapuarus. Kosddunment koppensmuu.
IIpakmuyeckue 3a0anus:
Ha ocHOBaHMM MHOTOJICTHUX HAONIONEHUH TO pe3yJbTaTaM WHBECTHUIIMH B JBE KOMITAHUU OBLI
MOCTPOEH 3aKOH pacIpeiesieHus] CIydyallHbIX BeNMWYMH X U Y — pa3MepoB TOJOBBIX TUBUACHIIOB (B
MPOLIEHTaX) OT BJIOXEHUH B JaHHBIE OTPACHH. 3aKOH paclpeieNieHUs MpeJICTaBiIeH TaOIuIei

(caMOCTOSTENBHO 3aMOJHUTD ITyCTHIE STYEUKH).

Y
X -10 5 10 P,
-10 0,05 0,25 0,3
20 0,15 0,20 0,05
Py
Heobxoaumo:

1. OmnpenenuTs 3aKOHBI paclpeieIeHUHN KaXk 101 cyyailHONW BEJMUMHBI.

2. YCTaHOBUTH HAJIMYME 3aBUCUMOCTH MEXKIY HUMHU.




26

3. BrruncanTs KOBapHAIIO U KO3(POUIMEHT KOPPEIALIUH.

4. Pemutb, 4TO MEHEE PUCKOBAHHO:

a. BxianpiBaTh A€HBIW B OJJHY U3 3TUX OTpaciei;

b. BxuagsiBath B 00€ B paBHBIX MPOTOPIIHSIX;

C.

BxknanpiBaTh I€HBI'H B OTHOIICHUH 1:2.

5. B rxaxom omHowenuu Heobxooumo UHeecmuposanv ompaciu, umoowl MUHUMUSUPOBAMb PUCKU.

CBOIKa OCHOBHBIX (DOPMVII:

MareMatnueckoe oxxuaanue — M(X)

M(x)= le.pl.

Hucnepcust — D(x)

D(x)= Y2 p,~M*(x)

CraHIapTHOE OTKIIOHEHUE — G(X)

o(x)=+/D(x)

Koaddumment Bapuauu — V(x)

Gx
M (x)

-100%

Vi(x)=

KoBapuanust (coBMECTHOE U3MEHEHHE)

cov(X,Y)=M(XY)-M(X)M(Y),
rue M(XY)sziyjpij

Jucnepcust CyMMBI IBYX CITy4alHBIX BEJIMYUH

D(X +Y)=D(X)+D(Y)+2cov(X,Y)

Koadduuuent koppensuuu

. cov(X,Y)

0.0,

D(aX +bY)=a>D(X)+b*D(y)+2abcov(X,Y)

M(aX +bY)=aM (x)+bM(y)

Tema 4.
Paccmampueaemvie sonpocuwi:

1. HenpepeiBHas ciyuyaiiHas BEIMYUHA.
2. HopmanbHBIN 3aKOH pacrpeaeieHus.

3. HpOBepKa CTaTUCTHYCCKHX T'HIIOTEC3.

4. Kpurepwuii cornacust K. [Tupcona («xu-kBagpar»).

Ipakxmuueckue 3a0anus:

1. BBecTH ucxXoaHbIe TaHHBIE.

Hacmiranbie 66-70 | 70-74 | 74-78 | 78-82 | 82-86 | 86-90 | 90-94 | 94-98 |98-102
HMHTEPBAJIbI
Yacrora 2 6 12 12 23 18 14 12 1

2. BBIUHMCINATEL YUCIOBLIE XapaKTCPUCTHKH.

3. HOCTpOI/IB KOppCIIAOUOHHOC I10JIC, BBIABHUHYTH THUIIOTC3y O HOPMAJIBHOM 3aKOHE pacCIpCaAcCICHUA

reHepalbHON COBOKYITHOCTH.
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4. Bpraucautse ACUMMETPHUIO u DKCLECC. CpaBHUTH C COOTBETCTBYIOLUIMMH 3HAUECHUSMHU IS

HOPMAJIBHOM CIIy4allHOM BEJIUYMHBI.

(Z(xi—)_c)3 -nl.)n

(o}

X

Ass =

p GG m)n

(o}

X

3.

5. TlpumeHUB cCUTMajbHBIA aHAIN3, YOETUTHCS B KOPPEKTHOCTH BBIABUTAEMOM TUIIOTE3bI.

KonnuecTBo 3HaueHMM IIpHU3HAaKa, HC IIOIMAaBIIUX B

O OKPECTHOCTH LIEHTPA pacCesIHUSA

Ho 1%
30 OKpeCTHOCTH LIEHTpa PACCEHHS
KonnuecTBo 3HaueHMi npu3HaKka, He MOMABIIUX B

Ho 6%
20 OKpeCTHOCTD LIEHTPA PACCEAHUS
KonnyecTBo 3HaUeHMI NMpU3HAKA, HE MTOMABIINX B

o 35%

6. BpIUMCINTH TEOpETHUECKHE YaCTOThI, BOCTIOIb30BaBIIHCh PpyHkuuer HOPMPACII.

7. W300pa3uTh TEOPETHUECKYIO KPUBYIO Ha KOPPEISALIMOHHOM IOJIE.

2 2 _
8. IlpoBecTH NPOBEPKY IUIIOTE3HI C TOMOMIBIO Kputepust Y . A = Z

2
T
(- 0)
T
n.

KPUTUYECKOTO 3HAYCHUS KpUTEpHs Bocoiib3oBaThes pynkmueit XM20BP(0,05; 6).

9. CraenaTh BBEIBOI.
Tema 5-6.

Paccmampueae/wbze 6onpocol.
1. B3aumocBsI31 5KOHOMHYSCKHX IIEPEMEHHBIX.

2. CyTb perpecCUOHHOIO aHaIu3a.

3. Mogens napHoi JTMHEWHON perpeccun. Perpeccus o MeToay HauMEHbIINX KBAJpaTOB.

4. BoiBoz cucTeMbl HOpMaJIbHBIX YPaBHEHUH JUIsl ciIydasi HapHOM JTMHEIHON perpeccuu.

5. Bepudukanust moaemnu.
6. IIporno3upoBanue.

Ipakxmuueckue 3a0anus:

- IIpu BeIUMCIIEHUH

Tabauna 1
P
acxo/bl Ha IPOAYKTHI NUTaHus, ), 0.9 12 1.8 22 26 29 33 38
THIC. pYyO.
Jloxoasl ceMbH, X , THIC. pyO. 1,2 3,1 53 7,4 9,6 11,8 | 14,5 18,7

1. TlocTpouTh KOppEIILUOHHOE HOJIE.
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2. Haiitu ypaBHeHue JuHeNHHON perpeccun Y 1o X.

3. Ortsertuts Ha Borpoc: Kak B cpejHeM U3MEHSIOTCS pacXo/ibl HA MUTAHHUE TP YBEIMUEHUH 10X0Aa
cembu Ha 1000 py0.

4. OueHUTh TECHOTY M HaIIPaBJICHUE CBS3U MEXKIY EPEMEHHBIMHU C IIOMOLIbIO KO3 uIeHTa
IuHenHon koppemnsauuu Ilupcona.

5. OmnpenenuTts CTaHIAPTHBIE OUIHOKK PETPEecCHH U €€ KOdPPHUIINEHTOB.

6. IlocTpouTh NOBEpUTEIHHBIA UHTEPBAJ JISl YIJIOBOTO KO3(PPHUIIMEHTa TUHUH PETPECCUH C
HazexHocThIo 0,95.

7. IlpoBepuTh 3HAYMMOCTB YpaBHEHUS perpeccuu Ha 5% yposHe 1o F — kputepuro.

8. HaiiTu mporHo3Hoe 3HaYeHHUE Pe3yIbTaTUBHOTO (haKToOpa MpH 3HAYCHUH MpHU3HaKa-(akTopa,
cocrapistonieM 110% ot cpeanero ypoBHsa. OLeHUTh TOYHOCTh MPOTHO3a, PACCUUTAB OLIUOKY
IIPOrHO3a U €r0 JOBEPUTEIbHBIA HHTEPBAIL.

9. IlocTpouTh IMHUIO TPEHA Ha KOPPEISILIMOHHOM II0JIE.

Cemunap 7.

Paccmampueaejwbze 6onpocol.

1. Cneundukanus moaenu. Koppensimonnoe mnosie.

2. Koo uuument koppensuun. KoadduuneHt nerepmMuHaim.

3. JloBepuTenpHast OLIEHKA NapaMeTPOB MOAEIH.

4. Kpurepuit ®umepa. Kpurepuii CTerogeHTa.

Ilpakmuueckue 3a0anus:

[TommydeHo pacnpezeneHue 3aBOI0B M0 OCHOBHBIM (hoHAaM X (dew. ed.) U IO CTOUMOCTH TOTOBOM

npoayKiuu Y (dew. eo.), MOMemEHHOE B KOPPEIAIUOHHYIO TaoI. 1.

Tabmuna 1
X

Y 10 20 30 40 50 60

15 5 7 - - - -
25 - 20 23 - - -

35 - - 30 47 2 -
45 - - 10 11 20 6

55 - - - 9 7 3

HajiTu ypaBHeHMe JMHelHOH perpeccun Y mo X.

PaccunTaTh IapaMeTph JTMHEHHOTO ypaBHEHHS IapHOH perpeccuu Y. odens — bo + bl - X:
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pIEAY

= ~ 2 xy=t . p=y-b-X.

2 =2 n
Bo ecex svtuucnenunax npumenamo opmynvl 01 cZpyRRUPOSAHHBIX OAHHBIX.

2. OueHHMTH TECHOTY U HANPABJEHHE CBA3M MEXK1Y NePeMEHHBbIMHU C NOMOIIbI0 KOIpPUIIHEeHTA

< < _ . X
JuHelHo# Koppessiunn Iupcona. 7, = bl .

o,

3. OmnpeneaunTts cTaHAAPTHBIE OLIUOKM perpeccru U e€ KO3 PUIIUEHTOB.

Mmodens 2
<= Z(J’i y.) n, ‘
n-2

COOTBETCTBEHHO CTaHJApPTHBIC OIIMOKH OIEHOK KO3(P(UIIMCHTOB

g —
muanu perpeccun pasus: (b)) = ——; S(b,) = S(b )V x .
D

9
x'n

4. IlocTpoWTh NOBEpPUTEJBHbI MHTEPBAJ AJsl YIJIOBOI0 KO3((PHUIHEHTA JUHUM Perpeccud ¢
Hajae:kHocThIO 0,95,
IIpu mocTpoeHHMU OBEPUTEIBHOIO HMHTEpBaja I YIJIOBOro Ko3((UIMEHTa IpeIBapUTEIbHO
HaiiieM KpuTHueckoe 3HaueHue kputepust CThIOZEHTA C TOMOIIBIO (DYHKIMU
CTBIOAPACIIOBP(a, n-2), rae a=0,05 — ypoBeHb 3HaYMMOCTH; N — 00beM BbIOOpPKH. Tenepb
CTPOUM JIOBEPUTEIHHBIA HHTEPBAI O (hopMyIie: b -t-S(b)< Bl <b +t-S(b).
5. IIpoBepuTh 3HAYMMOCTH ypaBHeHUs1 perpeccun Ha 5% ypoBHe no F — kpurepuio.

OLeHNM KaueCTBO YPABHEHHS PErPECCHH B LIEIOM ¢ oMotbio I -kputepus ®umepa. Cocunraem

2
r
bakTHyeckoe 3HaueHHe F' -KpuTepusi: F . = Lz . (n — 2).
1-r;

Tabnuynoe (KpuTHYECKOE) 3HAYSHHE OIIPEIEIIUM C TOMOIIBI0 (HYHKIHH

FPACNOBP(x = 0,05; k, =1, k, =n—-2).

6. HaiiTu NporHo3Hoe 3HaYeHHe Pe3yJbTATUBHOIO (pakTOpa NpPH 3HAYEHUHU NpPHU3HAKA-(aAKTOpa,
cocTrassiiomeM 85% ot cpenHero ypoBHsi. OeHUTh TOYHOCTH NIPOrHO3a, PACCYMTAB OIIHOKY
MPOrHO3a U ero J0BepuTeJbHbII HHTEPBAJI.

Haiinem noBepuTenbHbli HHTEpBa IporHo3a. [IpensapurenbHO BHIYUCIIAEM CTaHIAPTHYIO OLINOKY

IIPOrHO3a:
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. JloBepUTEIBbHBIN HHTEPBAJI OTIPEeNIsieM 110 hopMmyIie:

(3~ S )3 ¥y + 1y - S(,)).

TeMma 8.

Paccmampueae/vz ble 60npocol.

1. Henuneiinas perpeccus.

2. BbIBOJ cuCTEMBI HOPMAJIBHBIX YPaBHEHUM AJIS1 CITydasi IAPHOU KBAJAPATUUECKON PETPECCHH.

3. CucTteMbl HOpMaJIbHBIX YPaBHEHUH JUIsl CIydas HApHOM rMIIepOOINYecKOi perpeccuu, mapHoi

MoJTyJIorapu(MUUECcKoi perpeccuu, napHou MoKa3aTeIbHOM perpeccuy, MapHON CTENEHHON perpeccHH.

4. JIuneapu3zaliyis HEJIMHEUHBIX YPaBHEHUM.

IIpaxkmuueckue 3a0anusi:

B Tabimiie npecTaBiIeHbl TaHHBIC TT0 IBYM YKOHOMUYECKHUM Moka3zarensm X, Y.

X 1439 | 515 |1 603 | 632 | 640 | 704 | 735 | 738 | 760 | 830 | 888 | 942 | 985 | 2093
Y | 321 | 298 | 277 | 461 | 351 | 425 | 576 | 524 | 588 | 497 | 584 | 624 | 573 863
3amanue

1. TlocTpouTh KOPPETALMOHHOE TIOJIE.

2. PaccuuTaiiTe mapaMeTpbl YpaBHEHUN JTWHEHHOMN, CTENIEHHOM, MOKAa3aTeIbHONW U TUIIEPOOTMYECKOi
IIapHOM perpeccuil [ HEIMHENHBIX MOJIEEeH IPOBOUTH JINHEAPU3ALIHIO, a 3aTEM UCIIOJIb30BaTh
(GYHKITUIO <<HHHEﬁH>>].

3. IlepeiiTn Ha JUCT AUAarpaMMbl U MOCTPOUTH KBAAPATUUHYIO PETPECCUOHHYIO Moielb [Jnarpamma
— JloGaBuTth auHUIO TpeHaa — [loMuHOMuUaNbHBINA BTOpast CTENEHb .

4. Jlng kaxao0i MOJIeH OLIEHUTE TECHOTY CBSI3U C MOMOIIIBIO KO PHUIIMEHTA JeTePMHUHALIUH.

5. BniOpath dyulliee ypaBHEHUE PETPECCUU.

6. OueHuTe CTATUCTUYECKYIO HAIEKHOCTh PpE3yJbTATOB PETPECCHOHHOIO MOJECIUPOBAHUSA C
nomonisio F — kputepust Ouiepa.

7. W300pa3uTh JIMHUIO PETPECCHH HA KOPPEISALMOHHOM IIO0JIE.

8. PaccuuraiiTe mporHo3Hoe 3HaYEHHE pe3yiIbTaTa, €ciiu 3HaueHue (axrtopa ysenuuutcs Ha 10% ot

cpenHero ypoBHs. OnpeaennTs J0BEPUTEIbHbIN HHTEPBa IPOTHO3a JJIs YPOBHS 3HAYMMOCTH O =

0,05.




KommenTapuii k pe3yibrataM, BEIBOAMMBIM
¢byukuueit "JIMHENH"

3nauenue k03dd. b

3HaueHue k03dd. a

Ct_ommbka b

Crt_ommbka a

R? Ct_ommbka perpeccun

F - cratucruka YUucno creneHel cBOOOILI

Perp cymma kBaparoB| OCT cyMMa KBaJpaToB
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9. IlycTth m3ywaercsi 3aBUCUMOCTH CTOUMOCTH (Y, py0.) OJHOTO IK3EMIUISIpa KHUTH OT THpaxka (X,

TBHIC. DK3.) TIO CJIE

JTYIOITUM JIAaHHBIM:

X

1

2

3 5 10 | 20

30 | 50

Y

91,0

53,0

41,1 | 28,3 | 21,1 | 16,2 | 14,1 | 13,0

ITocTponTh MOIENL KPUBOJUHEWHOW KOPPEALMOHHONW 3aBHCHMOCTH HamOojee

aACKBAaTHO

OTpaKaIOIIEH CTATUCTHKY.

Tema 9.

Paccmampueae/vzble e6onpocol.

1. MHOXecTBeHHas IMHEHHAs perpeccusl.

2. Pacuét k03¢ (HpUIIHMEeHTOB MHOKECTBEHHOM TMHEWHOM PETrpecCHH.

3. lucnepcus u cTaHgapTHBIE OMIMOKU KOA((HUITMEHTOB.

4. InTepBasibHBIC OIICHKU KOA(PPUITUEHTOB TEOPETUUECKOTO YPABHEHUS PETPECCHUHU.

5. AHann3 KadyecTBa OMIINPUICCKOTO YPABHCHUA MHOKECTBEHHOM JTMHEHHOMN perpeccuun.

6. HpOBepKa CTaTUCTUYECKOM 3HAUYUMOCTH KOE)(p(I)I/II_II/ICHTOB YpaBHCHUA pCrpeCCUM.

7. IlpoBepka o0I1Iero KauecTBa ypaBHEHUS pErpecCuu.

8. Ilporno3upoBanue. OneHKa Nporuosa.

IIpakmuueckue 3a0anusi:

PaccmaTpuBaeTcs KoppenssLinOHHAsi 3aBUCHUMOCTb MEX/ly KypCOM aKIIMi HEKOTOPOT'O MPEANPUATHS

Y u mokazaTeNsiMu IBYX SKOHOMHYECKUX (akTopoB X, Xo.

Xy| 14,6 | 13,5 | 21,5 | 17,4 | 44,8 | 111,9 | 20,1 | 28,1 | 19,7
X2| 4,2 6,7 5,5 7,7 1,2 2,2 8,4 1,4 2,7
Y | 239 | 254 | 262 | 251 | 158 101 259 | 186 | 205
Xy| 22,3 | 25,3 56 | 40,2 | 40,6 | 75,8 | 27,6 | 88,4

X2| 4,2 0,9 1,3 1,8 33 3.4 1,1 0,1

Y| 204 | 198 | 170 | 173 | 197 172 201 | 130

Xy| 16,6 | 33,4 17 | 33,1 | 30,1 | 652 | 22,6 | 33,4

X 4,1 2,3 9,3 33 3,5 1 5,2 2,3

Y| 251 | 195 | 282 | 196 | 186 176 238 | 204

Heobxooumo:
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1. HaiiTu ypaBHEHHE MHO>KECTBEHHOM JIMHEIHON perpeccun Y 1o X u Xo.

2. HaiiTu MHOXECTBEHHBIH KOA(PPHUIIMEHT IETEPMUHALIUU U MOSICHUTH €T0 CMBICIL.
3. OueHHuTh 3HAYUMOCTH 3TOTO ypaBHEHUs (kpumepuil uwepa).
4. OmnpenenuTts CTaHIAPTHBIE OLIMOKU perpeccuu U e€ k03 puuneHTos.

5. OueHuth 3HAUNMOCTH KO3 (HUlneHTOoB Mojienu Ha ypoBHE a = 0,05 (kpumepuii Cmoviodenma).

6. CpaBHUTH pa3fenbHOE BIHMSHHE Ha 3aBUCHMYIO NEPEMEHHYIO KaXIOW M3 OOBACHSIONINX

NEPEMEHHBIX, UCITOJIB3YA KOC)(i)(l)I/IHI/IeHTBI 9JIaCTUYHOCTH.

7.  BBINONHUTE IPOTHO3 Kypca aKiuii ) npu nporHosHom 3Hauennn X, =40,a x, =35.

8. OILleHUTh TOYHOCTH MPOTHO3a, PAcCUMTAB OLIMOKY MPOTHO3a M €ro JOBEPUTENIbHBII MHTEpBal C

HaJe)KHOCTBIO ¥ =0,95.

Tema 10.

Pacemampueaemvle 6onpocur:
1. MHOXecTBeHHAas TMHEHAsI PErpecCusl.
2. KoppensuuoHHas MaTpHLa.
3. [loHsiTHe MYJIBTUKOJUIMHEAPHOCTH.
4. Ot6op Hanbonee 3HAYMMBIX HH(OOPMATUBHBIX (PAKTOPOB.
5. IlpoBepka o01IeT0 KauecTBa ypaBHEHUS PETPECCUU.
6. IIporno3uposanue. OLeHKa IPOrHo3a.

Ilpaxmuueckue 3a0anus:

[To maHHBIM, TpeACTaBIEHHBIM B TaONUIlE, M3y4aeTCs 3aBHCHUMOCTh HHJAEKCA YeJIOBEUYECKOTO

pasBuTHUA ¥ OT mepeMeHHbIX: X; — BBII; x,— pacxonsl Ha koHeUHOE oTpednenue, % k BBIT; x;— pacxombt
nomamrHux xo3sictB, % k BBII; x,~ BanoBoe Hakoruienue, % k BBII; xs— cyrounas kamopuitHOCTb

IIMTaHUsA, KKaJI Ha JyITy HaCCJICHUS, Xs— OKHUAACMasd IMMPOAOJIKUTCIIBHOCTD JKU3HU.

Nen/m |Ctpana Y X4 X, X3 Xy X5 X6
1 ABCTpUS 0,904 115,0 75,5 56,1 25,2 3343,0 77,0 ner
2 ABcTpayus 0,922 123,0 78,5 61,8 21,8 3001,0 78,2 ner
3 benopyccust 0,763 74,0 78,7 59,1 25,7 3101,0 68,0 et
4 benbrus 0,923 111,0 77,7 63,3 17,8 3543,0 77,2 ner
5 BenukoOpuranus 0,918 113,0 84,4 64,1 15,9 3237,0 77,2 ner
6 ['epmanus 0,906 110,0 75,9 57,0 22,4 3330,0 77,2 ner
7 Janust 0,905 119,0 76,0 50,7 20,6 3808.0 75,7 net
8 Wuapus 0,545 146,0 67,0 57,1 25,2 2415,0 62,6 ner
9 Wcnanus 0,894 113,0 78,2 62,0 20,7 3295.0 78,0 ner
10 Wranus 0,900 108,0 78,1 61,8 17,5 3504,0 78,2 ner
11 Kanana 0,932 113,0 78,6 58,6 19,7 3056,0 79,0 ner
12 Kazaxcran 0,740 71,0 84,0 71,7 18,5 3007,0 67,7 net
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Ner/in CTpaHa Y X] X2 X3 X4 X5 X6
13 Kurait 0,701 210,0 59,2 48.0 42.4 2844.0 69,8 ner
14 JlatBus 0,744 94,0 90,2 63,9 23,0 2861,0 68,4 ner
15 Hunepnanapl 0,921 118,0 72,8 59,1 20,2 3259,0 77,9 ner
16 Hopgerus 0,927 130,0 67,7 47,5 25,2 3350,0 78,1 ner
17 Ilonpma 0,802 127,0 82,6 65,3 22,4 3344,0 72,5 ner
18 Poccus 0,747 61,0 74,4 53,2 22,7 2704,0 66,6 1eT
19 CIIA 0,927 117,0 83,3 67,9 18,1 3642,0 76,6 net
20 Ykpanna 0,721 46,0 83,7 61,7 20,1 2753,0 68,8 et
21 OUHASHINS 0,913 107,0 73,8 52,9 17,3 2916,0 76,8 net
22 DpaHnus 0,918 110,0 79,2 59,9 16,8 3551,0 78,1 ner
23 Yexus 0,833 99,2 71,5 51,5 29.9 3177,0 73,9 ner
24 [IBetinapus 0,914 101,0 75,3 61,2 20,3 3280,0 78,6 et
25 IIBemnus 0,923 105,0 79,0 53,1 14,1 3160,0 78,5 ner
3adanue:

1.

[loctpouts wMatpuiy mnapHbIX KO3((ULIHUEHTOB KOpPpENSILHUU. YCTAaHOBHUTh, Kakue (DakTopbl

MyJbTHKOUTMHEAPHBI [ Cepsuc — Ananuz oanuvix - Koppensayusy].

2. TlocTpouTh ypaBHEHHE MHOKECTBEHHOU perpeccuy B JIMHEHHOU (popme ¢ moTHbIM HaO0poM (GakTopoB
[Cepsuc — Ananuz oannvix - Pecpeccus).

3. OueHuTh CTAaTUCTUYECKYIO 3HAYMMOCTh YPABHEHHSI PETPECCHH W €ro IapaMeTpPoB C TOMOIIBIO
kputepueB Ouiiepa u CTbIOJEHTA.

4. Oto6pare wuHpOpMaTHBHBIE (akTOphl. [lOCTPOUTH ypaBHEHHE pPErpeccHH CO CTAaTUCTUYECKU
3HaYUMBbIMH (DaKTOPaAMH.

5. Omnpenenuts KO3QPHUITUEHTHI JTACTUIHOCTH.

6. BBINOJHUTH MPOTHO3 UHJIEKCA YEJIOBEUECKOro pa3BuTus s Anonun, eciu x; =130, x5 = 2900, x¢= 80.
BoeruncnuTh cTaHIapTHYIO OMIMOKY MpOrHo3a. [laTh noBepUTenbHYIO olleHKY. CpaBHUTH MOTYUYEHHBIN
pE3yJIbTaT C HCTUHHBIM 3HAUYCHUEM.

Tema 11.

Paccmampueaesze 680Nnpocsl.

1. MHOXecCTBEeHHast HEJIMHEWHAs pEerpeccus.

2. JInuneapuzauus MOJIEIH.

3. I[IpousBoacteennas ¢pynkius Ko6oa — [{yrnaca.

4. Koo huiueHTh 2J1aCTUYHOCTH.

IIpakmuueckue 3a0anusi:
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Nwmetores nannbie mo BBII Mekcuku 3a 20 net (Tabnuiia) oTHOCHTENbHO padoueii cuiibl (L) u
kanutaga (K). BBII (Muinonst neco, BeipaxeHnssie B ieco 1990r.). UucneHHocTh pabounx (ThICSY

yenoBek). OCHOBHO kanuTal (MUJUTMOHBI [1€CO, BhIpaykeHHbIE B mieco 1990r.)

Toxn BBII | Kanuran | Pabouas cuina | T'ox BBII | Kanwuran | Pabouas cuiia
1990 | 114043 | 182113 8310 2000 | 212323 | 315715 11746
1991 | 120410 | 193749 8529 2001 | 226977 | 337642 11521
1992 | 129187 | 205192 8738 2002 | 241194 | 363599 11540
1993 | 134705 | 215130 8952 2003 | 260881 | 391847 12066
1994 | 139960 | 225021 9171 2004 | 277498 | 422382 12297
1995 | 150511 | 237026 9569 2005 | 296530 | 455049 12955
1996 | 157897 | 248897 9527 2006 | 306712 | 484677 13338
1997 | 165286 | 260661 9662 2007 | 329030 | 520553 13738
1998 | 178491 | 275466 10334 2008 | 354057 | 561531 15924
1999 | 199457 | 295378 10981 2009 | 374977 | 609825 14154

Ha ocHoBaHuu npeacTaBieHHON CTaATUCTUKHU MOCTPOUTh HEOKIIACCUUECKYIO0 MOJIEh MPOU3BOACTBEHHOMN
¢bynkiuu Ko66a — Jlyrnaca, npeaBapuTenbHO IPeoOpa3oBaB UCXOIHBIC JaAHHBIE B COOTBETCTBUU C

JTUHEHHON (yHKIMEH myTeM JorapupMUpOBaHus.
DKoHOMHUECKas crienuuKalys SdKOHOMETPUUECKON MOJIEIN UMEET BU:
Y =AK*“IP,
rae Y — BBII; K —npousBoacTBeHHBIE POHIBI; L — TPYIOBBIE PECYPCHI.
Wmu B muneiinom Buge: In(Y)=In(4)+an(K)+pIn(L).

Z[anee BOCIIOJIB30BAaTbCA MHCTPYMCHTOM AHAJIM3A TAHHBIX ((PereCCI/ISI».

Tema 12.

Paccmampusaemvie sonpochwi:
1. CyTb rerepocke1acCTUYHOCTH.
2. [MocnencTBust reTepOCKEeTaCTUYHOCTH.
3. O0HapyKeHUE TeTePOCKETaCTUIHOCTH.
4. MeToasl cMsITYeHUs TPOOJIEMBI T€TEPOCKETACTUIHOCTH.

5. B3BenieHHbI METO/T HAMMEHBIIINX KBAJIPATOB.

Ipaxmuuyeckue 3a0anus:
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ITo 34 crpanam oll€eHMBANACh PETPECCHs PACXO0I0B HAa 00pa30BaHKE OT BaJOBOT'O HAIIMOHAIBHOTO

npoaykra (BHII).

Heo06xo0ammo:

1. TlocTpouTh KOpPpEISALMOHHOE MOJIE.
2. TlomyuuTs nuHEiiHYI0 KOppenanuonHyo Moaens [JINHEWH].

3. BoluMciaMB perpecCHOHHbIE 3HAUEHUS pE3yJIbTaTHBHOTO (hakTopa, OOHAPYKHUTHb OYEBUIHOE

HECOOTBCTCTBUEC CTATUCTHYCCKHUM JJaHHBIM. HO)ITBep)II/ITB 9TOT q)aKT Ha KOPPECIAMUOHHOM IIO0JIC.

4. Jlns oOHapyXeHHUs TeTepOCKEIACTUYHOCTH BBIMOJIHUTH rpauyeckuii aHAJIN3 OCTATKOB,

ucnoins3oBath TecT [onadenna — KBanara (k=12) u Tect panrosoii koppeassuun CnupmeHna.

5. Jlia ycTpaHeHUsi TeTepOCKENACTUYHOCTH HCIIOJIb30BaTh B3BELIEHHBIA METOJ HAaWMMEHBIINX

KBa/IpaTOB, CUMTAs, YTO ClIydaiHas OINOKa IPONOPLIUOHATIBEHA OOBICHSIIOIIEH TEPEMEHHOM.

6. BnoBp Bocmosnp3oBaBmuchk tectoM [onadenna — KBanara m tectom CrimpmeHa yOemuTbesl B

Ka4yeCTBE HOBOM MOJICIH.

7. HN300pa3uTh «MCHPaBICHHYI0» MOAEIb Ha KOPPESLMOHHOM II0JIE.

Ctpana BHII X Pacxonpr Y
1 5,67 0,34
2 10,13 0,22
3 11,34 0,32
4 18,88 1,23
5 20,94 1,81
6 22,16 1,02
7 23,83 1,27
8 24,67 1,07
9 27,56 0,67
10 27,57 1,25
11 40,15 0,75
12 51,62 2,80
13 57,71 4,90
14 63,03 3,50
15 66,32 4,45
16 66,97 1,60
17 76,88 4,26
18 101,65 5,31
19 115,97 6,40
20 119,49 7,15
21 124,15 11,22
22 140,98 8,66
23 153,85 5,56
24 169,38 13,41
25 186,33 5,46
26 211,78 4,79




Ctpana BHII X Pacxoner Y

27 249,72 8,92

28 261,41 18,90
29 395,52 15,95
30 534,97 29,90
31 655,29 33,59
32 815,00 38,62
33 1040,45 61,61

34 2586,40 181,30

Cemunap 13.

Paccmampusaemvie sonpochwi:
1. ITonsiTHE BPEMEHHOTO psiia B YKOHOMHUKE.
2. ABTOKOppeNsSIIMOHHAs (PYHKITHSI.

3. AHanuTHYECKOE BHIPABHUBAHUE BPEMEHHOTO psja.

4. IlousiTie ce30HHONH KOMITOHEHTHI. A)II[I/ITI/IBHBJI 1 MYJIbTUIIJIMKATHBHAA MOACIIN BPEMCHHBIX PAI0B.

5. MeTon CKOB3SIIE CpeaHEN.

Ipaxmuueckue 3a0anus:

36

B Tabnuue npeacrasieHsl JaHHbIE 00 00beMe IpaBOHAPYLICHUN Ha TaMOXHe 1o pecityOinke TaTapcran

3a 4CThIPC roaa.

roa KBapran t Y roa | Ksapraa t Y
I 1 375 I 9 390
II 2 371 II 10 355

1999 2001
111 3 869 111 11 992
v 4 1015 v 12 905
I 5 357 I 13 461
II 6 471 II 14 454

2000 2002
I 7 992 I 15 920
v 8 1020 v 16 927

Heo006X01UM0 MOCTPOUTH AJIMTUBHYIO MO/IeJIb BPEMEHHOI0 Psiaa, CJeays AJropuTMY:
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1) IlocTpouB KOPPEIALMOHHOE TIOJIE€ U KOPPEIOorpaMMy, YOeIuThCs B HATMUUU CE30HHON KOMITOHEHTHI.
Y CTaHOBUTH MEPUOJUYHOCTbD.

2) Meronom ckomnb3siiel cpeHel MPOBECTH OLEHKY LIUKJINYECKON COCTABIISIONMIEH.

3) VYcrpaHuB CE30HHYIO KOMIIOHEHTY W3 MCXOJHBIX YPOBHEH psjga, NPOBECTH aHATUTHUYECKOE
BBIPAaBHHMBAHME Psa C TOMOUIBIO JIMHEHHOTO TPEHA.

4) JIOomOJHHUTH KOPPEIAHOHHYIO AUAarpaMMy TpapuKoM HOTYYSHHOW MOJIEIH.

5) Jlns OLIEHKH KauyecTBa MOCTPOCHHOM MOJIENIN BBIYUCIUTH KOA()(DUIIMEHT AeTepMUHALINH.

6) BBINOIHUTE NPOrHO3UPOBAHKE IO MOJIENH, OLIEHUB 00BEM MPaBOHAPYIIEHUH HAa TAMOYKHE B IEPBOM
u BTopoM kBapranax 2003 rona.

7) BBIYHCIUTH CTAaHAAPTHYIO OMIMOKY mporHo3a s mepBoro kBaprana 2003 roma w MOCTPOUTH
JIOBEPUTENIBHBIN MHTEPBAJ IpH ypoBHE noBepus 0,95.

8) Hcnonb3ys NpeanokKeHHY0 CTaTUCTUKY, TOCTPOUTh MYJIbTUIUIUKATUBHYIO MOJIEIb psifia JTUHAMUKH.

9) CpaBHUTH ABE MOJEIH.
Tema 14. CucteMbl 5JKOHOMETPUUECKUX YPaBHEHUH.

Paccmampusaemvie sonpocwi:
1. Heo6Xx01MMOCTh HUCIIOIB30BAHUS CUCTEMbl YpaBHEHUH.
2. CocTaBisIoue CUCTEMbl YPaBHEHUH.
3. CMmewméHHoCTh U HecocTosTenbHOCTh olleHok MHK 11st cricteMbl 0IHOBpEMEHHBIX YPaBHEHUH.
4. Kocennslit MmeTor HanMeHbIux kBaaparoB (KMHK).
5. UHCTpyMEHTaNbHBIE IEPEMEHHBIE.

6. IlpobGaema nnentuduxanuu. Heo6xoaumple U JOCTATOUHBIE YCIOBUS UACHTHTU(DUIIUPYEMOCTH.
7. JIByXmaroBblii METOJT HAMMEHBIIINX KBAIPATOB B CIy4ae CBEPXUACHTH(PHIINPYEMOCTH CUCTEMBI.

IIpakxmuueckue 3a0anus:

3agaua_1. (KMHK). ITo ucxoaHsM 1aHHBIM [UJIs PEAJIOKEHHON MOJIEIH:
1. BBIACIUTH SHIOTEHHBIE U YK30T€HHBIE IEPEMEHHBIE;

OTIPENICTUTh, HACHTUPHUITUPOBAHO JIN KAXKI0€ U3 YPAaBHEHUM MOJIEIIH;

OTIPEZICTTUTH METO/T OIIEHKH ITapaMeTPOB MOJIEIIH;

onpeneauTh KodhGHUIMEHTHI TPUBEICHHON (HOPMBI MOCIIH;

oTpeneNuTh K03 (HUIUEHTHI CTPYKTYPHOH (OPMBI MOJIEIIH;

A T

BBIYUCIUTD CTAHAAPTHBLIC OILIMOKHU MOJICIN U KOE)(l)(i)I/IIII/ICHTI)I ACTCPMUHALIUU.

Mopensb:
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n=a+b,y, +b,x
V, =a,+byy, +byx,

Hepmont Y, Y: X, X,
1 2 3 1 2
2 3 5 4 3
3 6 8 5 4
4 4 6 2 3
5 6 9 4 5

®opmyiibl iepexoaa ot [IOM k COM:

N =6+ CpX + 05X,

1IOM:
Vo =Cy 0y X + 00X,
C,, ' C C Cy, ' C
_ GGy _ % _ GGy
a;, = ¢y , b= , b, =c¢, >
Cy Cy Cy
C, *C C C,*C
_ 21" Cio _ Gy _ 12"
a, =Cy , by, = , by =c,— .
G G G

3apaua 2. (AMHK). [To ucxogHbpIM TaHHBIM JJIS MPEIIOKEHHON MOJICTIH:
1. BBLICTUTH SHIOTCHHBIE U YK30T'CHHBIC IIEPEMCHHBIC;

OTIpEeJIeNIUTh, UACHTU(DUIIMPOBAHO JIU KAKI0E U3 YPABHEHUI MOJIENH;

OTPEJIETUTh METO/T OLIEHKH MMapaMeTPOB MOJIEIIH;

onpeAenuTh K0O3()PHUIHEHTHI TPUBEICHHON (HOPMBI MOJEIH;

A

OTnpeAeTuTh KO3(PPHUIHEHTHI CTPYKTYPHOU (hOPMBI MOJIEIH;
6. BBIYUCIUTH KOI(DOUIIUEHTHI JeTEPMHUHAIUH.

N3yuaerca Monens Buaa:
Y=a,+b(C+D)
C=a,+bY+b)Y

, T1e Y — BaoBO# HaIlMOHAILHBIN 10X0/1; Y.1 — BaJoBOM HAIlMOHAIBLHBIN

A0XO0 NPCAIICCTBYOUICTO I'0Jia; C — nu4HOE HOTpC6J'ICHI/Ie; D — xoHeuHbIH CIipocC.

Wudopmanus 3a AeBATH JIET O IPUPOCTAX BCEX MOKa3aTeNel 1aHa B TaOIUIIe:

Tox D Y, Y c
1 -6,8 46,7 3,1 74
2 22,4 3,1 22,8 30,4
3 -17,3 22,8 7,8 1,3
4 12,0 7.8 21,4 8,7
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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

AJITOPUTM penieHus

1. B nanHo#t Moznenu nBe 3Hn0reHHble iepeMeHHble (¥ u C) u 1Be SK30reHHble nepeMeHHsle (D u
Y.,

2. Bropoe ypaBHeHHE TOYHO HIEHTU(DUIIMPOBAHO, TAK KaK COAECPKUT JIBE IHJIOTCHHbIE TEPEMEHHbIE
Y HE COJEPKUT OJIHY SK30T€HHYIO NIEPEMEHHYIO U3 CUCTEMBL. MHBIMU clioBamH, AJ11 BTOPOTO ypaBHEHUS
UMEEM IO CYETHOMY MPaBHITy WACHTU(DUKAIIMK paBeHCTBO: D+ 1= H :1+1=2.

llepsoe ypasnenue ceepxudenmuduuyupyemo, max xax 6 nem Ha napamempul npu C u D nanosceno

ocpaHudenue: oHu 00IHCHbL ObIMb pasusl. B 3TOM ypaBHEHUHU COJIEPKUTCS OJIHA DHJIOT€HHAs IepeMeHHas
Y. Ilepemennas C B JaHHOM ypaBHEHUHU HE PACCMATPHUBAETCS KaK SHIOTECHHAs, TaK KaK OHA y4acCTBYET B
YPABHEHUU HE CaMOCTOATEIBHO, a BMECTE ¢ IepeMeHHOU D. B JaHHOM ypaBHEHMM OTCYTCTBYET OJIHA
9K30TeHHAs MepeMEeHHas1, IMeromIasics B cucreMe. [1o cueTHoMy npaBuity uaeHTH(UKaun morydaem: 1 +
1 =2: D+ 1> H 3rto Oonplie, 4eM YHUCIO SHJIOTCHHBIX IMEPEMECHHBIX B JIaHHOM YypaBHEHHH,
CJIeIOBATENbHO, CUCTEMA CBEPXHUICHTUDUITUpYEMA.

3. Hns ompeneneHHs MapaMeTpPOB  CBEPXMIACHTU(HUIMPOBAHHOH MOJETH  HCIOJB3yeTCs

JBYXIIATOBbI MET0] HAUMEHbIIUX KBAJIPATOB.

4. JI51st faHHOM MOJAENH MOJIyYUM CUCTEMY PUBEICHHBIX YPaBHEHUH.

Y =8,218+0,669D +0,261Y ,
C=8,636+0,338D+0,202Y ,

5. Tak kak BTOpo€ ypaBHEHHE UICHTH(PHULIUPYEMO, TO €T0 CTPYKTYPHBIE KO PUIIMESHTHI

OIPCACIIAOTCA aHAJIOTUIHO HCpBOfI 3aJa4du.

C, -C C
_ . _%1C _ Gy _
a, = Cy , b, = , b, = c,,

Ch Ch Ch

GGy

Jlig onpenesienus napaMeTpoB CBEPXUIEHTU(DUIIUPOBAHHON MOIENN UCIIOIb3YETCS ABYXIIATOBBIH
MeTO/l HAMMEeHBIINX KBA/JPAaTOB.

Ilar 1. Ha ocHOBe cHUCTEMBI IPUBEICHHBIX YPAaBHEHUH IO TOYHO UAECHTU(PUIIMPOBAHHOMY BTOPOMY
YPaBHEHUIO OMpPEICIIUM TEOPETHUECKUE 3HaUeHUs SHA0reHHOM nnepemenHou C. J{ist aToro B

npuseneHHoe ypaaenue C =8,636+0,338D +0,202Y | noacrasum 3HaueHus D u Y_;, umeromuecs B

ycnoBuu 3agaun. [Tonyuennsie 3naueHus: 06o3naunm C(mipm).



Ilar 2. [To cBepxuneHTHPUINPOBAHHOMY YPaBHEHUIO CTPYKTYPHOI (POPMBI MOJIEIH 3aMEHsIeM
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¢dakxtuueckue 3HaueHus C Ha Teopernueckue C(mdm) u paccyuThiBaeM HOBYIO iepeMennyto C(ripm)+D.

Ilar 3. Jlanee k cBepXuAeHTU(UIUPOBAHHOMY YPaBHEHHUIO MPUMEHSIETCS METO/T HAUMEHBIINX

kBagpatoB. C nomouisio dyukimn JJIMHEWH naxomuM kos3(hduiuents! nepsoro ypapHernus COM:

Y =7,688+0,512(D +C).

OxonuyareabHo nojaviaem COM: {

6. Ilpu BeIuMcaeHNH K03(pPULIHMEHTOB AeTEPMUHALIMU UCTIONB3YIOTCS CTaHAAPTHBIE (DOPMYJIBL.

Z (ymaoeﬂb B y)2

s=J

Tema 15.

n-2

2

R =1-

Paccmampueaem ble 60npocsl.’

1. Ilpennoceiku ['aycca-Mapkosa.

2. ABTOKOppEIsUs OCTaTKOB.

Z (yMobeﬂb - y)2

Z(yl _y)Z

Y =7,688+0,512(D +C)
C =4,477+0,506Y +0,070Y

3. Meronsl oOHapy>xeHus aprokoppessiiuu. Craructuka JJapouna-Yorcona.

4. CMsrueHne aBTOKOPPENIALUU. ABTOPETPECCUOHHBIE TPeoOpa3oBaHusl.

3anava_ 1. [1o naHHBIM TaOIUIBI TIOCTPOUTH YPABHEHUE PETPECCUU, BBISIBUTH HATUUKE (OTCYTCTBHE)

Ipakxmuueckue 3a0anus:

ABTOKOPPECIIAAINU OCTATKOB FDad)I/I‘IeCKI/IM MCTOAOM, METOAOM PANOB, UCTIOJIb3YS K[)HTe[ZHﬁ

Jap6una — Yorcona. [Ipoananu3upoBaTh MPUTOJHOCTH MOJIYYEHHOTO YPaBHEHUS IS

MOCTPOCHUS IPOTHO30B.

Ne /it X Y
1 91,5 88
2 92,8 100,3
3 104,3 102,9
4 101,5 106,6
5 97,9 92,5
6 98,7 100
7 100,8 98
8 103,7 99
9 104,6 98,5
10 100,3 105,7
11 101,5 97,4
12 116 120
13 82,3 70
14 91,6 85
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| 15 | 103,4 | 101,7 |

Reunicrue.
1. ITocTpouts KOppesIMOHHOE TT0J1e. Ha 0OCHOBaHMM MOJIY4YEHHOTO pe3yJibTaTa MPOBECTH

crierupUKaIUo MOIeTH (JTMHEHHAs perpeccus).

2. HaiitTn mapaMeTpbl JIMHUHA PErPEeCCUU [y =-31,56+ 1,30x].

3. [Ipumenuts rpaduyeckuit MEeToq OOHapyKEeHUs aBTOKOppensaunu. Ha koopanHaTHOM MI0CKOCTH

Modenb

M300pa3uTh TOUKH C KOMIIOHEHTAMU (i; e ), IZ€ i - OPAIKOBBIM HOMED; € = ), — J; . Cnenatp

BBIBOJI.

4. PaccMOTpeTh METOM pAIOB OOHAPYKEHUS aBTOKOPPEISALIUH.
Onpenenuts KOJIUYECTBO PSAOB (HEMPEPBIBHAS ITOCJIEI0BATEIBHOCT OJIMHAKOBBIX 3HAKOB).
K = 10. PaccunTaTrh KOIUYECTBO «+», 1; = 6; KOITHYECTBO «—», 1y = 9.
ITo Tabnmumie Crena n Diizenxapta onpenenuth Ky u Ky. [K; =4 u K, = 13].
CpaBHuTh HaOIIOAaEMOE 3HAYCHHE KPUTEPUS C KPUTHUECKUMH TOUYKAMH, CIENIaTh BBIBO/I.
[K, <K <K,, = MOXKHO cleaaTh BbIBOJ 00 OTCYTCTBUU aBTOKOPPEIALINY ]

5. Kpurepuit Jlapbuna — Yorcona.

n

Z (e,. ~C )2

Bbrumcauts cratuctuky DW =22 =2 40.

>
i=1
N3 tabnuel 3nauenuit kputepus DW waxoaum D =1,08; D,=1,36.

Tak kak D, < DW <4 — D, npuxoIuM K BbIBO1y 00 OTCYTCTBUM aBTOKOPPEJIAIMH OCTATKOB.

3amava_ 2. [1o naHHBIM TaOIUIBI TIOCTPOUTH YPABHEHHUE PETPECCUU, BBISIBUTH HATUYKE (OTCYTCTBHE)

ABTOKOPPLCIIAAINU OCTAaTKOB FDad)I/I‘-IeCKI/IM MCTOOOM, METOAOM PAAOB, UCTIOJIb3Ys K[!I/ITG[ZI/II\/’I

Jap6una — Yorcona. [Ipoananu3npoBaTh MPUTOTHOCTH MOJIYYEHHOTO YPaBHEHUS IS

MOCTPOEHHUS MTPOTHO30B. B ciyuae oOHapykeHHs aBTOKOPPEIIALIUN OCTaTKOB YCTPAHUTh

po0biieMy METOZOM aBTOPErPECCHOHHBIX MTPe0Opa30BaHU.

Ne X Y

1 102,3 99,8
2 102,9 102,7
3 123,1 109,4
4 74,3 110,0
5 92,9 106,4
6 106,0 103,2
7 99,8 103,2




Ne X Y

8 105,2 102,9
9 99,7 100,8
10 99,7 101,6
11 107,9 101,5
12 98,8 101,4
13 104,6 101,7
14 106,4 101,7
15 122,7 101,2

I. [ToTHOCTBIO MOBTOPUTH OCHOBHBIE KPUTEPUH OOHAPY>KEHUSI aBTOKOPPEIISIIUU OCTATKOB,

paccMOTpeHHbIE B 3a/1aue 1. CaejaTh BBIBOJ O MOJIOKUTENbHOMH aBTOKOppeasauun!!!

II. Ycrpanenue aBTOKOppEISAIIMA OCTaTKOB METOJIOM aBTOPETPECCUOHHBIX MPEe0Opa3oBaHuil.

1. OueHuTH KO3 PHUIMEHT aBTOKOPPEIIAIINN OCTATKOB TIEpBOTo mopsiaka o =1-0,5-DW .

2. 3anoaHUTH TAOJIHUILy ¢ TPeoOpa30BaAHHBIMU MEPEMEHHBIMU

X =X =P X,V =Y — PV 3i=2,3,..0.
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3. OnpenenuTh HapaMeTphl MOAETH ¥ =a + bx KIACCHUECKUM METOJ0M HAUMEHBIINX KBAIPaToOB

(pynxuus JIMHEMH).

*

a
1-p

4. Paccuntarh napameTp a U3 COOTHOILEHUS a =
5. 3anucaTh OKOHYATEIbHOE YPABHEHHUE PETPECCUU.
Tema 16.

Paccmampueaemvie gonpocuwl:
1. Heo0Xx0omuMoCTh MCIIOIb30BaHMs (PUKTHBHBIX ITEPEMEHHBI.
2. Monenn ANCOVA.
3. CpaBHEHUE IBYX pErpeccHil.

4. Ucnonb3oBanue (PUKTUBHBIX IEPEMEHHBIX B CE30HHOM aHaJIM3E.
5. ®uUKTUBHAS 3aBUCHMAsi IIEPEMEHHa.

IIpaxkmuueckue 3a0anusi:

[IpumeHeHne B SKOHOMETPUUECKUX MOJENSIX CTPYKTYPHBIX ((PUKTUBHBIX NEPEMEHHBIX ).

33[13‘13_1. H606XO,I[I/IMO HCCJIICA0BATH 3aBUCUMOCTb MCIKAY PE3yJIbTaTaMU IIMCbMCHHBIX

BCTYIUTCIIbHBIX 9K3aMCHOB 110 MAaTCMAaTUKEC a6I/ITypI/IeHTOB, MOCTYIIMBIIUX Ha (I)aKy.TIBTCT I/IH(I)OpMaTI/IKI/I

MI'Y, 1 KOIMYECTBOM BEPHO PELIECHHBIX 3a/1a4 HA YK3aMEHE I10 BBICIIEH MAaTEMATUKE B IIEPBYIO CECCUIO.
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[Tony4dens! cneayromue naHHble: X — OlEHKA HA BCTYMUTEIHHOM dK3aMeHe (MaKCUMAIbHO BO3MOKHBIH
0amn 12); Y — 9uciio pereHHbIX 3a/1a4 Ha 9K3aMeHe B CeCCHIo (B OmyeTe 7 3a7a4); TaKkkKe JaHO

pacnpenenenue o GakTopy «Ion.

No CrynenTa | OueHka npu NOCTYIUIEHUH HHCII0 PEIICHHEIX 327121 HA SK3AMEHE [Ton crynenTa
(ceccus)
1 10 6 M
2 6 4 K
3 8 4 M
4 8 5 K
5 6 4 XK
6 7 7 M
7 6 3 XK
8 7 4 M
9 9 7 M
10 6 3 K
11 5 2 M
12 7 3 xK

[TocTpouTh TMHEHHYIO PETPECCHOHHYIO MOIENb Y 10 X C HCIOIh30BaHHEM (PUKTHBHOU
MEPEMEHHOH 10 (haKTOPy «IT0J». MOKHO JIM CYMTATh, YTO 3T MOJICIH OJHA U Ta K€ JUIS FOHOIICH 1
JIeByIIEK?

Pemienue.

Bnauane paccuutaem ypaBHEHHE MapHOU perpeccun 0e3 yueta (axtopa «moi». Bocrnonb3yemes
cepBucom Ananuz oannvix — Pecpeccus. I1oyunm ciierytonme uToru:

YpaBHeHHE perpeccuu UMeeT Bua Y, =-1,44+0,81x . Koappunment nerepmuHanum

Mmodensb
R* =0,53, T.e. 53% Bapualyy 3aBUCUMOI}i epeMeHHoH Y 00yCIOBIeHO perpeccueil. YpaBHeHHe

perpeccui B LIEJIOM 3Ha4UMO coriacHo F — kpurepuro.
OpHaKo Moy4eHHOE YPaBHEHUE HE YUYUTHIBACT BIUSHHS KaYeCTBEHHOTO MIPU3HaKa — (pakTopa
«tomy». lnst e€ yuera BBeJieM (PUKTUBHYIO OMHAPHYIO TEPEMEHHYIO

0, CTyZIEHT >KeHCKOro mojia

I, cTyaeHT My»CKOTO mnojia

CornacHo 3ToMy, 106aBUM CTOJI0€L], COepKAIIUN HYJIU U €IUHMILIBL, T.€. HOJIYYUM 3HaUCHUE
OUHApHOI MepeMeHHOH, UCIOMB3Ys onepaTop yciaoBHoro nepexona (=ECJIM(D3="m";1;0). [Tonaras, uto
(aKTOp «IO» MOXKET MOBIHUATH HA PE3yJIbTAaThl 9K3aMEHOB CEMECTPOBBIX HApsAy C UTOTAaMH
BCTYIUTENbHBIX UCTIBITAHU, TOCTPOMM MHOKECTBEHHYIO perpeccuio. Tenepb B KauecTBe HE3aBUCHMBIX
NepeMEHHbIX OyAyT BBICTYIATh JjBa ApryMEHTA: pe3yJIbTaThl BCTYUTENIbHBIX 3K3aMEHOB U I10J1 CTY/IEHTA.

ITpuMeHMM BHOBb MHCTPYMEHT aHanu3a Peepeccus. [lonyunum ypaBHEHHE

Y

Modenb

=—1,17+0,74x+0,47D . Koo puuuent nerepmunamuu R> =0,55. Moensb B 11eJI0M 3HA9UMA.
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W3 ypaBHEHUs clieyeT, YTO MPU OJHOM U TOM K€ YUCJIE PEUIEHHBIX 3a/1a4 Ha BCTYNUTEIbHBIX
sK3aMeHax (X), Ha ceMecTPOBOM dK3aMEHE IOHOIIN PemaioT B cpenHeM Ha 0,47 3agauu OoJbIIe.

Ho ko3¢ duumenT perpeccun npu (UKTUBHOM NepeMeHHON He SIBJISIETCS 3HAYUMbIM 110
kputepuio CtoionenTa. Cie10BaTebHO, 1J1s1 PEIJI0KEHHBIX JAHHBIX BIUsIHUE (PaKTOPa «I0J»
0Ka32J10Ch HeCYIIeCTBEHHbIM (He3HAYMMBbIM), M €CTh OCHOBAHHUS CYMTATh, YTO KOPPEJISIIHOHHAS
3aBHCHMMOCTD Pe3yJIbTATOB KYPCOBBIX 3K3aMEHOB [0 MATeMaTHKe B 3aBUCHMOCTH OT
BCTYNMTE/JIbHBIX OIHA M Ta :Ke /JJ1s IOHOIeill u neBymiex!!!

3agaua_ 2. Mojenb pacxon0B Ha aBToTpaHcnopt B EBpone B iepuoz ¢ 1963 no 1982 ropsi.

3ameuanue. B 1974 rony B EBporie Havancst KpynHbli He(TAHONW KPU3UC, KOTOPBIH PE3KO MOIHSIT LEHBI
Ha ['CM. B pesynbTate B 1974 rony pe3ko CHU3WINCH PACcXO/Ibl HA aBTOTPAHCIIOPT, HO

3aTeM 3aTpaThl BHOBb CTAJIM PACTH C MPEKHEH CKOPOCTHIO.

Jlyig ydera 3TO# cuTyalui BBOAUTCS GUKTUBHAS NepeMeHHas d, KoTopasi paBHa:

0 mpu 1963<t<1974

d=
I mpu 1974<t<1982

Ton Pacxoner Y Bpewms t Ton Pacxomer Y Bpewms t
1963 18,5 0 1973 33,9 10
1964 19,7 1 1974 25,5 11
1965 23,5 2 1975 254 12
1966 23,6 3 1976 28,1 13
1967 22,2 4 1977 28,8 14
1968 26,5 5 1978 29 15
1969 26,7 6 1979 29 16
1970 22,7 7 1980 28,7 17
1971 28 8 1981 29,6 18
1972 31,6 9 1982 29,8 19

Hlar 1. Ouenuts ypaBHEHHE perpeccuu 0e3 ydeTta KpU3HUCHOrO Mepruoa.

[Hlar 2. OueHuTh ypaBHEHHE PETPECCHH, YUUTHIBaIOIIEe (PUKTUBHYIO IEPEMEHHYIO.

ar 3. CpaBHUTH KayecTBa MOCTPOCHHBIX MOJEIIEH.

[Tar 4. I[TocTpouTh KOPPEIAIMOHHOE T0JIe U HAHECTH Ha Hero rpaduku QyHKITHi.

3apauya_3. Ha npeanpusaruu ucnons3yroTcs cTaHku Tpex ¢upM (A, B, C). Uccnenyercs
HAJe)KHOCTh ITUX CTaHKOB. [Ipu 3TOM yuuThiBaetcs Bo3pacT cranka (X) u Bpems (Y) Ge3aBapuitHOM

paboTel. Beibopka u3 40 CTaHKOB Jjajia pe3yJIbTaThl, IPECTABICHHEIC B TAOIHIIC.

| No | Bo3spact B | Bpewms | dupma — | No | Bo3zpact | Bpewms | dupma —
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Mecsmax | Oe3aBapuitHOM | MPOM3BOIUTENH B 0e3aBapuitHO | MPOU3BOAMTEIN
(X) paboThI B yacax Mecsmax | i paboTel B b
(Y) X yacax (Y)

1 23 280 A 21 25 240 A

2 30 230 B 22 69 65 B

3 65 112 C 23 71 115 A

4 69 176 A 24 26 200 C

5 75 90 C 25 45 126 B

6 63 176 A 26 40 225 A

7 25 216 B 27 30 210 C

8 75 110 C 28 69 45 B

9 75 45 B 29 30 260 A

10 52 200 A 30 22 220 B
11 20 265 B 31 33 194 B
12 70 148 C 32 48 156 C
13 62 150 C 33 75 100 A
14 40 176 B 34 21 240 B
15 66 123 A 35 56 170 A
16 20 245 A 36 58 116 C
17 39 176 C 37 50 120 B
18 25 260 B 38 37 140 A
19 48 236 A 39 56 88 B
20 59 205 A 40 67 120 A

Hlar 1. OueHuTh ypaBHEHHE pErpeccHn 0e3 ydeTa pa3Iinuusi CTAHKOB pa3HBIX PUPM.

[Iar 2. OueHnuTh ypaBHEHHE PETPECCHH, YUUTHIBAIOIIEE Pa3INIie KaueCTBa CTAHKOB Pa3HBIX (GUPM.

O6paTI/ITB BHHMMAHHC, YTO KauyeCTBECHHBIN q)aKTOp HMCCT TPH AJIbTCPHATHBEIL. Bocnonb3oBarscs

IMpaBUJIOM OHPCACIICHUA KOJINYCCTBA (1)I/IKTI/IBHLIX MEPpCMCHHBIX.

D =

1

b {O, Ipom3BOIUTENb A M B

{0, MPOU3BOJIUTENIb A

1, B IPOTUBHOM CJIy4dac

I, B IpOTHBHOM Ciy4ae

[ar 3. CpaBHUTbH KayecTBa MOCTPOECHHBIX MOJEIIEH.

ar 4. [TocTpouTb KOPPEIALUOHHOE M0JI€ U HAHECTH Ha Hero rpaduku QyHKIUH.




Tema 17.

Paccmampueae/vz ble 60npocol.’

1. JluHaMHU4YeCcKHre MOACIH.

2. JlaroBble IepeMEHHBIE.

3. [lonmHOMMANIBHO pacipeieNICHHbIE JIard AJIMOH.

4. JlonrocpOYHsbIil MyJIbTUILIMKATOP.

IIpakmuueckue 3a0anusi:
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ITocTpoeHne SKOHOMETPUUECKON MOJENHN € IOJMHOMUAIBLHO paclpeeIeHHbIMU JaraMu AJIMOH.

B tabnune npencrasiensl ganHbie o auHamuke oo0bemoB BBIT CIIA (y), u BanoBbIx

BHYTpEHHUX UHBecTULMH B 3kOHOMUKY CIIA (x) B nenax 1987 r., mupa. nomn. CILIA.

T'on h% X T'on h% X
1959 1931,3 | 296,4 1976 | 3380,8 | 520,6
1960 1973,2 | 290,8 1977 | 3533,2 | 6004
1961 2025,6 | 2894 1978 3703,5 | 664,6
1962 | 2129,8 | 321,2 1979 | 3796,8 | 669,7
1963 2218 3433 1980 | 3776,3 | 5944
1964 | 23433 | 371,8 1981 3843,1 | 631,1
1965 2473.5 413 1982 3760,3 | 540,5
1966 | 26223 438 1983 3906,6 | 599,5
1967 | 2690,3 | 4186 1984 | 41485 | 757,5
1968 2801 440,1 1985 4279,8 | 745,9
1969 | 2877,1 | 461,3 1986 | 4404,5 | 735,1
1970 | 2875,8 | 429,7 1987 4540 749,3
1971 2965,1 | 481,5 1988 | 4781,6 | 773,44
1972 3107,1 | 5322 1989 | 4836,9 | 789,2
1973 3268,5 | 591,7 1990 | 4884,9 | 744,5
1974 | 3248,1 543 1991 4848,4 | 672,6
1975 3221,7 | 437,6

[TocTpouTth MOJEIH ¢ pacHpeeIeHHBIM JIaroM JUisl k =4 B MPeANoNoKeHUH, 4TO CTPYKTypa Jiara

OITMCEHIBACTCS MOJMHOMOM BTOPOIl CTENEHM. O6H.[Hfl BH/JI 3TOM MOJICIIH:

y,=a+bx +bx, +bx,,+bx, ,+bx,  +¢,

J{nst monrmHOMa BTOPOM CTENIEHH UMEEM:

b,=c,+c -j+c,-j,j=0,4

\* MERGEFORMAT [1]

\* MERGEFORMAT [2]

Torma xaxaplii w3 Ko3(PPHUIINEHTOB bj mozenu \¥* MERGEFORMAT [1] MOXHO BBIpa3uTh

CJIeYIOIIUM 00pa3oMm:
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b, = c,;
b =c,+c +c,;
b, =c,+2c,+4c,; \* MERGEFORMAT |[3]
b, =c,+3c,+9c,;

b, =c,+4c, +16c,.
Jlns pacueta mapaMeTpoB 3TOH MOJAEIM HEOO0XOAMMO MPOBECTH NpeoOpa3oBaHHE HCXOIHBIX
JAHHBIX B HOBBIE IEPEMEHHBIE I, 2,3, -
3T0 peoOpa3oBaHue BHITIISAUT CIAEAYIOMINUM 00pa3oM:
=X, +X, ,+X,,+X,,+X,_,;
7, =X,,+2x,,+3x, ,+4x, ,; \* MERGEFORMAT [4]
%, =X,,+4x,,+9x,_,+16x, _,.

OTMeTuM, 9YTO YMCIO HAOIIOACHWH, MO KOTOPBIM IPOU3BOAMJIICS PACUYET ITHUX IMEPEMEHHBIX,
coctaBuiio 29 (4eThlpe HAOIO/IEHUST OBUIO MOTEPSHO BCIEACTBHE CABUTA (AaKTOPHOTO NMpHU3HAKa X, Ha
YEeThIPE MOMEHTA BPEMEHM).

Pacyer napamMeTpoB ypaBHEHHs PETPECCUH Y, = @ + €T, + €3, + €,2, + €, 00bruHbIM MHK 17141
HAaIIero NpuMepa MPUBOIUT K CIEAYIOIIUM pe3yJibTaTaMm:

9, =288,53+1,93z,-0,95z,+0,19z,; R*=0,991 \*
MERGEFORMAT [5]

Bocnonp3oBaBmucy HaleHHBIME KOG GHULNEHTaMH PETPECCHH NIPH MEPEMEHHBIX Z,, i =0,1,2. 1

cootHomeHusiMu \¥* MERGEFORMAT [3], paccuntaem Ko3(pPHUIMEHTH PErPEeCCHU UCXOIHOW MOJEIH.

TakuMm 06pa30M, MOJ€Jb C pacnpeacJeHHbIM JaroM uMeeT BMI:

Y, =288,53+1,93x, +1,18x, , +0,80x, , +0,81x, , +1,21x,_,\*
MERGEFORMAT [6]

AHAJIN3 DTOM MOJIEJIH MOKA3LIBAET, UYTO POCcT HHBecTUIMi B YKOHOMHUKY CIIIA na 1 mapa.

A0JUI. B TEKYIIIeM nepuojie npuseaer yepes 4 roaa x pocry BBII B cpeanem na (b, +b, +b, + b, +b,)

5,93 mapa. poaa. CHIA.

Jliig cpaBHEHMsI IpUBEAEM pe3ynbTathl npumeHeHust 00b1vHoro MHK 115 pacuera mapameTpoB

sroii Mogenu \* MERGEFORMAT [1]:
9t =285,09+2,09x, +0,78x, , +1,29x, , +0,43x, ; +1,35x, , \* MERGEFORMAT [7]
Monens, nonyuenHas oObranbiM MHK, obnagaer cymiecTBeHHBIM HEAOCTATKOM: KO3(PPHUIIHEHTHI

perpeccun Ipu JaroBbIX IICPEMCHHBIX 9TOM MOJACIH Xt-1 U X¢3 HEIb3d CUUTAaTh CTAaTUCTUYCCKU

3HaAaYUMBIMHU.
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4.3. OueHo4HbIe CPeACTBA AJIs1 IPOMEKYTOYHOM aTTeCTALMH.

4.3.1. IlepeyeHb KOMIIETEHIUH € YKa3aHHEM 3TanoB UX (opMHUPOBaHUSA B NpoLecce
ocBOeHMs 00pa3oBaTe/ibHOM nporpammel. [loka3zaTesin 1 KpuTepuu OLeHUBAHUSA KOMIIETEHIUH €

y4eToM 3Tana ux (popMUpoOBaHUS

Kon Kon
HaunmenoBanune JTarna HaumenoBanue 3Tama ocBoOeHHUSA
KOMIIETEHIIA
; KOMIIETEHIINU OCBOEHUSI KOMIIETEHIINU
KOMIIETEHIIUN
dopMuUpoBaHUE METOAOJIOTHU H METOIUKH
IIOCTPOEHUS U IPUMEHEHHUS
CnocoOHOCTH OIIK-2.2.1. P P "
9KOHOMETPHUYCCKHUX MOJICIICH JUTS aHAIN3a
OCYIIECTBIISITH COOP,
COCTOSIHUS DKOHOMHUYECKUX CUCTEM
aHaiu3 1 00paboTKy
OIIK -2 JIAHHBIX, HEOOXOIUMBIX dopmMupoBaHUE METOAOJIOTUN i METOIUKH
JUISL PeLICHHS MTOCTPOCHUS U TPUMEHEHUS
HpO(beCCI/IOHaJILHbIX OIIK-2.3.1 OKOHOMCTPHUYCCKUX MOACIICH IOJI OLICHKU
3a1ay. MIEPCIEKTUB Pa3BUTHS SKOHOMUYECKHUX
CUCTEM B YCIIOBUSX B3aUMOCBSI3EH MEXKITY
WX BHYTPCHHHMH M BHENTHUMU (haKTOpaMu

JTan 0CBOEHUS Kpurepuii
IMoka3zareab oueHUBAHUS

KOMIIeTeHIIUN OLlEHUBAHUS

OIIK-2.2.1 JleMoHCTpUpYyeT 0a30BbIC nousatus | [Ipumensier perpeccuoHHbIN
@®opMUpPOBAaHU | CTATUCTUKH: BEIOOPOYHBII aHAJIN3, IPOBEPKA | aHAIM3; OCHOBBI CTATUCTHUECKOTO

€ MCTOAOJIOTUH U TAIIOTCES. OLICHUBAHU M aHAJIN3a TOYHOCTHA
MCTOIMKH IIapaMeTpPOB YpPaBHEHUS PETPECCHUU.
IIOCTPOCHHUA U AHanusupyert u
IPAMCHCHHA CHCTEMATH3UPOBATH
3KOHOMETPUYECKUX

MOJIeJIEH IS

CTaTHCTUYECKHUE JIAHHBIE C I[EJIBIO
BBISIBJIEHUSI 3aKOHOMEPHOCTEMN.

aHaJIn3a COCTOSAHUA

YKOHOMHUECKUX Dopmynupyer 3 KOHIICTIIIUIO

CHCTEM. OSKOHOMETPHYECKON MOJEIN HAa OCHOBAHHM
KaueCTBEHHOIO aHajamu3a 00BeKTa
UCCIIEJOBAHMS.

[IpoBoaUT aHAIN3 OCHOBHBIX
MPEANOCHIIOK, HEOOXOTUMBIX ISt
MPaBUJIBHOTO MPUMEHEHUS
KJIACCUUYECKHUX PErPEeCCUOHHBIX
MOJEIICH.

Crtpout u 1aBaTh aHAJINU3
SKOHOMETPUYECKUX MOJIETIEH,
MIPEICTaBISIONINX CO00M CHCTEMBI
OJIHOBPEMEHHBIX YPaBHEHHUIA.
OcCy11ecTBIIAT IPOrHO3,
MPUMEHSET MOJIETIA BPEMEHHBIX
pAnoB. /laeT OLeHKY IPOrHO3HOTO
pe3yJibTaTa.

Bnaneer meromamm cOopa, 0OpabOTKH U
aHaJIN3a YKOHOMHYECKOW HH(POPMAIINH.

JleMOHCTpHUpYET UCIIOIBb30BAHUE
9KOHOMETPHYECKHX METOIOB IS
00paboTKH U aHaTN3a IKOHOMHUKO-
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JTan 0CBOCHUs Kpurepuii
Iloka3aTenb olleHMBaAHUSA
KOMIIeTEeHIIUH OLlEHUBAHMS
CTaTUCTUYECKUX JAHHBIX C YUETOM
BHYTPEHHUX SKOHOMUYECKUX
B3aMMOCBSI3EH U CITyYaHBIX
(akTOpOB.
OIIK-2.3.1 [Tpumensier MHOKE€CTBEHHBIN
dopMupoBaHue KOPPEIIALHOHHO-PErPECCHOHHBI  aHAIN3. | BjageeT METOIAMH OCTPOCHHS
METOJIOJIOTHH U JlaeT OLEHKY KOpPpPEKTHOCTH NPUMEHEHHOU YKOHOMETPUIECKAX MOJIENEN
METOUKU METO/IMKH, poBeEpsIs JTAHHbIE Ha | GLeKTOB, SBJEHHUIT H IPOLIECCOB.
TIOCTPOCHUS U TeTEPOCKETACTUIHOCTh | PaccunTHIBACT H AHATH3HPYET
MIPUMEHEHUS aBTOKOPPEJIIMPOBAHHOCTh CIIy4altHOTO
COBPEMEHHBIE CUCTEMBbI
SKOHOMETPUYECKUX | uieHa. Knaccupuuupyer >KOHOMHUYECKYIO .
. MOKa3aTesel, XapakTepU3yIoLuX
MoOJIeTIeH 171 OLIEHKU | HHPOpPMAIMIO, C  [EeNbI0  MOCTPOCHUS .
TEPCIIEKTHB COOTBETCTBYIOIIIEH  MOJENU:  CHCTEMBI ACATCIEHOCTE XOSAMCTBYIOMINX
pa3BUTHS SKOHOMETPHUUECKHUX YpaBHEHUH; CYOBEKTOB Ha MHKpPO- 1
KOHOMHIECKHX OJTHOMEPHBIC BPEMEHHBIC psiapr; | MAKPOYPOBHC.
CHUCTEM B YCJIOBHUSIX | IMHAMHYECKHE S3KOHOMETPUUYECKUE MOJEIIH.
B3aUMOCBS3EN Ctpout »3KOHOMETpuUueckne wmonaenu ¢ | OcymecTBisieT BHIOOD
MEXAY X HCIIOJIb30BAHUEM NPOUEAYP | UHCTPYMEHTAJIBHBIX CPEACTB IS
BHYTPCHHUMHU U PErpeCCHOHHOT O a”Haiu3za u aHaju3a O6pa6OTKI/I YKOHOMHYECKHX
BHCLIHUMH BPCMCHHBIX PSJIOB. JIAHHBIX B COOTBETCTBUH C
(akTopamu.

MOCTaBJICHHOM 3a1auei,
aHAJIM3UPOBATh PE3YJIbTATHI
pacyeToB ¥ 0OOCHOBHIBATH
MOJTy4eHHbIE BbIBOJIbI. CTPOUT Ha
OCHOBE OIMCAHMS CUTYALUH
CTaHJapTHBIE TEOPETUYECKUE U
SKOHOMETPUYECKUE MOJIEIIH,
aQHAJM3UPYET U COAEPIKATETHLHO
WHTEPIPETUPOBATH MTOTYYEHHBIE
pE3ynbTaThl; MPOTHO3UPYET Ha
OCHOBE CTaHJIaPTHBIX
TEOPETHUECKUX U
SKOHOMETPUYECKUX MOJENeH
MOBEJICHUE YKOHOMUYECKUX
areHTOB, Pa3BUTHE DKOHOMHYECKUX
MIPOLIECCOB U ABJICHUM, HA MUKPO- U
MaKpoO ypOBHE.

CTpouT NpOCTpAaHCTBEHHBbIE M BpEMEHHbBIC
AKOHOMETPHUUYECKUE MOJIEIH, OMUCHIBAIOIINE
MOBE/ICHNE IKOHOMUYECKUX areHTOB.

[IpuMeHSTh COBPEMEHHYIO
METOJMKY JJIsl HIOCTPOCHHUS
HKOHOMETPHUECKUX MOJIEIICH.
[Tporuo3upoBaTh U JaBaTh OLIEHKY
BO3MOXHBIX TCHJICHIIMNA Pa3BUTHUS
U3y4aeMOM COLUAIIbHO-
SKOHOMUYECKOH TIPOOIIEMBI.

4.3.2 TunoBble OLIEHOUYHbIE CPEICTBA
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Tonnwlil KoMnaeKkm OYeHOUYHbIX MAMEPUATO8 ons NPOMENCYMOYHOU ammecmayuu npe()cmaeﬂeH

6 Ilpunoosicenuu 1 PIIL

HIxaJia oeHUBaHUA

HpI/I OIICHUBAHHNU PE3YJIbTATOB aTTCCTAIIMU UCIIOJB3YCTCA CICAYIOIIas IKajla OCHOK:

100% - 90%
(oTIIMYHO)

Ortanbl ~ KOMIIETEHIMH,  MPEIYyCMOTPEHHBbIE  00pa3oBaTeIbHOMN
nporpaMmoii, c@opMupoBaHbl Ha BBICOKOM YpoBHEe. CBoOonmHOE
BJIQJICHUE MAaTEepUaloM, BBIIBICHHE MEXKIPEAMETHBIX  CBS3EH.
YBepeHHOE BJIAJICHWE TIOHATUWHBIM  almapaToM JUCIHILTAHBL
[IpakTnueckue HaBBIKH npogeCCHOHAIBHON JIeSITEIbHOCTH
chopMupoBaHBl ~ Ha  BBICOKOM  ypoBHe.  CmocoOHOCTP K
CaMOCTOSITEJIbHOMY HECTaH/IaPTHOMY PEIICHUIO MPAKTUYECKUX 3a/1a4

89% - 75%
(xoporo)

Otanbl  KOMIIETEHLMH,  MPEIyCMOTPEHHbIE  00pa30BaTEeNbHON
IpOrpamMMoit, c(OpMHUPOBAHBI JOCTaTOYHO. JertanbHoe
BOCTIpOM3BEJIcHHE YydeOHOoro wmarepuana. I[IpakTndyeckue HaBBIKH
npodeCCUOHATBHOM  JIeATENIBHOCTH B 3HAYMTENbHOM  Mepe
chopmupoBaHbl. [IpUCYTCTBYIOT HaBBIKA CAMOCTOSITEIILHOTO PEIICHUS
IIPAKTUYECKHX 3a/1a4 C OTJEJIbHBIMU 3JIEMEHTaMH TBOPYECTBA.

74% - 60%
(YZIOBIIETBOPUTEIHHO)

Oranbl  KOMIIETEHIMH,  NPEAYCMOTPEHHbIE  00pa30BaTEIbHOMN
nporpaMMmoii, copMHpoBaHbl Ha MHHHMMAlbHOM YypoBHe. Hannuue
MUHUMAaJIbHO JIOIYCTUMOTO YPOBHS B YCBOEHUH y4e€OHOr0 MaTepuana,
B T.4. B CaMOCTOSATEIbHOM pEIICHHH MPAKTUYECKUX 3ajad.
[IpakTrueckue HaBBIKU poheccuoHanbHOM JIEeATEIIbBHOCTH
c(OpMHPOBAHBI HE B IOJIHOM Mepe.

MeHee 60%
(HEyJOBIETBOPUTEIILHO

)

Oranbl  KOMIIETEHIMH,  MPEIyCMOTPEHHbIE  00pa3oBaTeIbHOMN
nporpamMmoii, He copmupoBanbl. HeocTaTouHbli ypoBEeHb YCBOCHHS
MOHATUMHOIO amnmnapara ¥ Hajluuue (QparMeHTapHbIX 3HAHUM II0
mucuuminHe. OTCYTCTBME MHUHUMAJIBHO JOIYCTUMOIO YpPOBHS B
CaMOCTOATCIIBHOM PCHICHUH MNPAKTHYCCKUX 3aaad. HpaKTI/I‘IeCKI/Ie
HaBBIKHM PO ECCUOHATILHOMN I€ATEIbHOCTH HEe C(OPMHUPOBAHBI.

Onenka oOydaromierocss MpH TECTUPOBAHUKM BO BpeMs NPOBEIACHHS TEKYIIEro KOHTPOJIS

onpexensiercs 6amnamu B quamnazone 0-100 %. Kpurepuem onieHHBaHUA MPU MPOBEICHUHN TECTUPOBAHMUS,

ABJIICTCS KOJIMYECTBO BEPHBIX OTBETOB, KOTOPLIC AaJl CTYACHT Ha BOIIPOCHI TECTA. HpI/I pacucTe KOJINYCCTBA

0aJuIoB, MOTYYEHHBIX CTYACHTOM IO UTOTaM TECTUPOBAHUS, UCIIOIB3YETCs clenyromas popmyra:

E:EXIOO%,
0

rac b — xonuuecTBO 6aJ'IJ'IOB, MOJIYYCHHBIX CTYACHTOM IO UTOraM TCCTUPOBAHMA,

B — xonndgecTBO BCPHBIX OTBETOB, JaAHHBIX CTYJCHTOM Ha BOIIPOCHI TECTA,

O- 0611_[66 KOJIMYC€CTBO BOIIPOCOB B TCCTC.

Orenka o0ydaromerocsi BO BpeMs IPOMEXYTOYHOHN aTTeCTaIluH OMpeIesieTcs OleHKaMu

«OtimuHO» / «Xopomoy/ «Y moBieTBopuTensHO»/ « HeyoBIeTBOpUTEIEHOY.

21.]'[5{ JUCIUIIIINH, q)OpMOfI HUTOI'OBOI'0 OTYCTA KOTOPBIX ABJIACTCA 3a4€T, IPUHATHI CJICAYIOINUC

cootBeTcTBUA: 60% — 100% — «3auTeHO»; MeHee 60% — «HE 3aUTCHOY.
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KOMHCTCHHHﬁ, OCYIICCTBIIAKOTCA B COOTBETCTBUU C ITonoxxenuem o TCKYIIEM KOHTPOJIC YCIICBACMOCTH U

npomexxyTounoit arrectanuu ctyeHToB B ®I'bOY BO PAHXul'C u Pernamentom o 6anibHO-

perTHHTOBOI cucTeMe B Bonrorpaackom nHcTUTyTE yripaBneHus - ¢punuane PAHXul Cy.

5. MeToauyeckue yKazaHus JJsl 00yYAOIIMXCS M0 OCBOEHUIO THCIHIINHBI

5.1. PexoMeHganum 1o nNJIaHUPOBAHUIO BPeMEHHU, HE00X0AUMOTI0 HA U3yYeHUe TUCHUNINHBI

HJIaHI/IpOBaHI/Ie BPEMCHH, OTBOJUMOI'0 Ha HU3YUYCHUC NUCHUIIJIMHBI <<9KOHOMeTpI/IKa», ABJIACTCA

BKHBIM ATAIllOM OpPraHU3alMHi YYCOHOW U CaMOCTOSITEIHLHOM pabOThl KAKIOTO CTYAEHTA, MOCKOJIBKY OT

PaBHOMEPHOCTH pachpe/esieHns yueOHoi Harpy3Kku OyyT, B KOHEUHOM MTOT€, 3aBHUCETh PE3ylbTaThl €r0

HWTOTOBOM aTTECTaIlUH. AKTI/IBI/I3aI_II/I$I yqe6H0171 ACATCIBHOCTH JIMIIb B IIEPHUOJ CECCUHU, ITPU OTCYTCTBHUU

TEKyIIEeH JeSTeILHOCTH B TEUCHHE YUYEOHOTO0 CEMECTPa, YBETUUMBAET HATPY3KYy HA CTYJEHTA B HECKOJBKO

pa3. O0bEM HM3yyaeMOro Marepuaja, paCCUUTAHHBIM Ha BECh CEMECTp, TPYJHEE OCBOMTH 33 KOPOTKHMH

IIPOMEKYTOK BpEMEHHU, UTO, 663y0JIOBHO, CHMXKACT KAaYCCTBO IMMOJTYYCHHBIX 3HAHWH.

OcHoBHbBIC PEKOMCHAANU 110 OpraHru3alunu yqe6H0171 ACATCIIbHOCTHU CTYACHTA B TCYCHUEC CEMCCTpa

Y B TIEPUOJI CECCUU MOYKHO 0003HAYUTH CIIEAYIOLUTUM 00pa3oM:

1. Kaxnomy cTyaeHTY HEOOXOJUMO CTPEMHUTHCS K PAaBHOMEPHOMY paclpeesieHUI0 BPEMEHH IpU

HU3Y4YCHUU TEM JUCHUIIIINHBI.

2. B Imponecce O6y‘-IeHI/I$I CTYACHT HC NOJUKCH OTpaHUYMBATHCA JIMIIB IMOCCHICHUEM JICKIIMOHHBIX U

CCMHUHAPCKUX 3aHsaTuil. Ha JICKOUAX CICAYCT aKTUBHO BOCHPHUHUMATL MPEAIaraCMyro JICKTOpOM

MH(POPMALIMIO, y4acTBYsl B JAMCKYCCHAX, 3a/laBasi BOIPOCHI JIEKTOPY, OCOOEHHO B Cilydae, €CiH

HOBBIHN Mar€puail aO0CTAaTOYHO CJIOXKCH IJId IMOHWMMaHMH. HOCGH_ICHI/IC CEMHUHApPOB ABJISACTCA

OTJIMYHOM BO3MOKHOCTBIO JIJIS CTYACHTa NPOACMOHCTPUPOBATL CBOU 3HAHHA U INOBBICUTH, TCM

CaMbIM, CBOM PEUTUHI IO AAHHOM JuCHMIUIMHE. [10ATOMY BaXHO MOMHMTBH, YTO 3aHATHS IO

AUCHUIUIMHE HYXHO HC TOJBKO IMOCCUIATb, HO M HCIOJbB30BATh BECH IMOTCHLMAT HMMCIOUIUXCH

BO3MOKHOCTEH C LECJIBIO ITOJYUYCHUA 3HaHPII>'I, 06J'IaIIaHI/ISI HaBbIKaMM HUCCJICA0BATECIIA, YIIPOIICHUA

WTOTOBOM arTecTallly MO JUCIUIIINHE.

3. I[J'DI MOJIHOLICHHOTO U3Y4YCHUA AUCHUIIIMHBI CJICAYCT BBIACIUTH HC MCHCC IIBYX ,Z[Hefl B HCACIIIO,

IMOMHMO ayAUTOPHBIX 33,H$ITI/II71, JUIA CaMOCTOSTCIBLHOMN pa6OTI)I IO OCBOCHHUIO TCMAaTUKH JAHHOI'O

Kypca.
CTpyKTYypa BpeMeHH, He00X0AUMOr0 HA U3yYeHHe TUCHUIIMHBI
DopMa N3y4eHUs TUCLIUATIIIMHBI Bpews1, 3aTpaunBaeMoe Ha
H3YUYEHUE AUCUUILTUHBL, %
W3ydeHue IuTepaTyphl, pPEKOMEHIOBAHHON B yUeOHOM IMporpamme 20
Pemienue 3aj1a4, NpakTUYECKUX YIIPAKHEHUI U CUTYaIllMOHHBIX IPUMEPOB 60
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W3ydeHue TeM, BBIHOCUMBIX Ha CAMOCTOSITEJIbHOE pACCMOTPEHHUE 20
Hroro 100

5.2. PexoMeH1anMu 110 MOATOTOBKE K MPAKTHYECKOMY (CEMHHAPCKOMY) 3aHATHIO
[IpakTueckoe (ceMUHApCKOE) 3aHSATHE — OJHA W3 OCHOBHBIX (OPM OpraHu3aluu y4eOHOro
mpouecca, MpeACTaBIsomas co0oil KOJUIEKTUBHOE OOCYXKIEHHE CTyJACHTaMU TEOPETHUUYECKUX H
IIPAKTUYECKHUX BOIIPOCOB, PEIICHNE MPAKTUYECKUX 3aJa4 0]l pyKOBOJACTBOM Ipenoaasareisi. OCHOBHOU
LEJBbI0 MIPAKTUYECKOTO (CEMHUHAPCKOTO) 3aHATHS SBJSIETCS MPOBEpPKA TIIyOHHBI MOHUMAHUS CTYJIECHTOM
n3y4aeMol TeMbl, y4eOHOTO MaTepHaia U YMEHUS U3JI0KUTh €0 COJAEPKAaHUE SICHBIM M YETKUM SI3BIKOM,
pa3BUTHE CaMOCTOSITENIBHOTO MBINUICHUSI M TBOPYECKOW aKTUBHOCTH Yy cCTyjAeHTa. Ha mpakTuueckux
(ceMHHApCKUX) 3aHATUAX MPEANOaraeTcsl paccMaTpuBaTh HauOoee BaKHbIE, CYIECTBEHHBIE, CIIOKHBIE
BOIPOCHI KOTOPBIE, HanboJiee TPYAHO YCBAaUBAIOTCS CTyIeHTaMHU. [Ipy ’TOM rOTOBUTHCS K MIPAKTHUECKOMY
(ceMMHapCcKOMY) 3aHSATHIO BCErJa HYKHO 3apaHee. lloaroroBka K MpakTH4YECKOMY (CEMHHApCKOMY)
3aHATHIO BKJIIOYAET B ce0sl cieayroniee:
e 00s3aTeIbHOE O3HAKOMJICHUE C IUIAHOM 3aHATHUS, B KOTOPOM COJAEpKAaTcs OCHOBHBIE BOIPOCHI,
BBIHOCHMBIE Ha 00CYXKJICHUE;
® W3yYCHHE KOHCTIEKTOB JICKIIU, COOTBETCTBYIOIIUX Pa3/IeJIOB yueOHUKA, y4eOHOTO MOCOOuS;
e paboTa c OCHOBHBIMH TEPMHHAMH (PEKOMEHIYETCSI X BBIYYUTH);
® u3yueHHE JOMOJHHUTEIBHON JHUTEpaTyphl MO TeMe 3aHATHs, JAejas MPH 3TOM HEOOXOAMMBbIe
BBITIMCKH, KOTOPBIE MOHAT00ATCS PU 0O0CYKICHUU HA CEMUHAPE;

e (opMyIHpPOBAHKE CBOETO MHEHHUS 110 Ka)KJIOMY BOIIPOCY M apTYMEHTHPOBAHHOE €ro 000CHOBAaHUE;

® 3amnKch BO3HUKIIMX BO BPEMsI CAMOCTOSITEIbHOW pabOThl ¢ yueOHMKaMU U HAay4HOH JINTEpaTypbl
BOIIPOCOB, YTOOBI 3aTEM Ha CEMUHAPE MOJIy4YUTh HA HUX OTBETHI;
e oOpamieHne 3a KOHCYJIbTAlMe K MPEenoaBaTeo.

[IpakTHKyM OpHEHTHPOBAH Ha IPUOOPETEHNE CTYJCHTAMU OIbITa HOCTPOEHUS SKOHOMETPUUIECKUX
MoJieniel, MPUHATUS pelleHu o cnenudukanuu, WACHTUGUKAMY U BepUPHUKALMU MOJENH, BbIOOpa
METO/la OLICHKM NapaMeTpOB MOJENIH, MHTEPIPETALMU PE3YJIHTATOB, MOJYUYEHUS] INPOrHO3HBIX OLEHOK.
Pabouass mporpamMma COAEpX UT KiIacCU(PHUIMPOBaHHbIE 00pa3libl TUHOBBIX Mojenei. Kaxmoit monenu
COOTBETCTBYET ONPEACICHHBIN Pa3Aeil.

PemaromymM KadyeCTBEHHBIM pE3yJbTaTOM B H3YYEHMHM Kypca SKOHOMETPHUKH SIBIISIETCS YMEHUE
OyAyIIMM CIIeIMaTUCTaM IMPUMEHATh MPH H3YyYCHHH SKOHOMHUYECKHX IPOIECCOB OCHOBHBIX ATAaIlOB
9KOHOMETPUYECKOI'0 MOJIETTUPOBAHUS:

1-if sTanm (MOCTAaHOBOYHBIA) — OMpEIEICHUE KOHEYHBIX IIeJIed MOJEIUpOoBaHusA, Habopa

Y4aCTBYOIIUX B MOJCIN Q)aKTOpOB u HOKaSaTCJIeﬁ, HUX POJIH;
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2-ii oran (ampHOPHBIA) — TPEIMOJICITbHBIA aHaIN3 SKOHOMHYECKON CYIIHOCTH H3y4aeMOro
saBieHust, (GopMHUpoBaHHE M (popManm3anus anmpuopHON HH(OPMAIMK, B YaCTHOCTH, OTHOCAIICHCS K
MIPUPO/IE€ U TEHE3UCY UCXOJHBIX CTATUCTUYECKUX JAHHBIX U CITyYalHBIX OCTATOYHBIX COCTABIISIONINX;

3-it aTan (mapaMeTrpusaiys) — COOCTBEHHO MOJEIHPOBAHUE, T.€. BBIOOp OOIIEro BHAa MOJENH, B
TOM YHCJI€ COCTaBa U (JOPMBI BXOSIIUX B HEE CBA3EH;

4-ii osran (MHQOPMAIMOHHBIA) — CcOOp HEOOXOIUMOW CTAaTUCTUYECKOM WH(pOpMaIHH, T.€.
perucrpanys 3Ha4YeHUH y4acTBYIOIIMX B MOJIeTH (DaKTOPOB U MTOKa3aTelel Ha pa3IMuHbIX BPEMEHHBIX WU
MIPOCTPAHCTBEHHBIX TaKTaX (PYHKIIMOHUPOBAHUS U3y4aeMOTO SIBJICHMUS,

5-it sran (MAeHTHU(UKAIMUA MOJAETH) — CTAaTUCTHYECKUI aHaIN3 MOJENU U B IEPBYIO oyepenb
CTaTUCTUYECKOE OLICHUBAHUE HEU3BECTHBIX ITaPaMETPOB MOJEIH;

6-i1 sTan (Bepu@uKaus MOJEIN) — CONOCTABICHUE PEAIbHBIX U MOJIEIbHBIX JTAHHBIX, IPOBEPKa
aJICKBATHOCTU MOJEJIN, OLIEHKAa TOYHOCTH MOJEIIbHBIX JIaHHBIX;

7-1 stanm  (IMPOTHOCTHYECKAs 3HAYUMOCTb) — HPOTHO3 SKOHOMHYECKHX U  COLMAJIBHO-
SKOHOMHUYECKHUX II0KA3aTEICH, XAPAaKTEPU3YIOLIMX COCTOSHHUE M DPA3BUTHE aHAIM3UPYEMOW CHUCTEMBI;
MMHTALMS PA3JIMYHBIX BO3MOXKHBIX CLEHAPHEB COLMAIBHO-YKOHOMUYECKOIO Pa3BUTHUS aHAIU3UPYEMOU

CUCTEeMbI (MHOTOBapUAHTHBIE CIICHAPHBIE PACUeThl, CUTYallMOHHOE MOJCIUPOBAHHUE).

5.3. PexoMeHIAIIMHU 110 H3YYEHHIO METOAHYECKMX MATEPUAJIOB

MCTO,[[I/I‘IGCKI/IG MaTcepualbl 110 JUCHUIIIIMHE ((9KOHOMCTpHKa))H03BOJI$I}OT CTYACHTY ONITUMAJIbHBIM
00pa3oM OpraHU30BaTh MPOIECC U3YUCHHSI TAHHOW AUCIUTUTMHBI. MeTOINYeCKUEe MaTePHAITBI TTO TUCITUTUINHE
HpI/ISBaHLI IIOMOYb CTYIICHTy IIOHATH CHGHI/I(bI/IKy I/I3y‘IaCMOFO MaTepI/IaJIa, a B KOHCYHOM HUTOTC —
MaKCHMaJIbHO TIOJTHO U KaY€CTBEHHO €ro0 OCBOUTH. B IepBYyI0 ouepeib CTYACHT JOKEH 0OCO3HAThH
MpeTHa3HaYCHUE METOIUMICCKIX MaTePUAJIOB: CTPYKTYPY, IIEJH U 3a7aud. B pa3nere, mocBsImeHHOM
MCETOOUYCCKUM pCKOMCHI[aHI/ISIM 10 I/I3yLICHI/HO JUCIHUITIINHBI, HpI/IBO,ZISITCSI COBCTHI 110 HJIaHPIpOBaHI/II-O )51
OpraHM3aIMKi He0OXOMMOTO I U3yYCHHUs JUCIUIUTMHBI BPEMEHH, ONMCaHUE MOCIICI0BATEIbHOCTH
JCHCTBHIA CTy/IeHTA («CIICHAPUIA H3YUYCHHSI TUCITUILTUHBD) ), PEKOMEHIAINH 10 paboTe ¢ TUTEPaTyPOH, COBETHI
0 TIOJITOTOBKE K 3K3aMEHY U Pa3bsCHEHUS 110 TIOBOLYy PabOThI C TECTOBOM CUCTEMOM Kypca U HaJl
JIOMAaITHUMH 33JIaHUSIMU. B 11e710M TaHHBIE METOAMYECKHE PEKOMEHIAIUN CIIOCOOHBI 00JIETYUTh H3yUCHHE
CTYJCHTAMH JUCIHUILTMHBI M TIOMOYb YCIICNTHO CIaTh YK3aMEH.

N3yueHue METOOWYECKUX MATEpUAJIOB CTABUT CBOEHM IENIbI0 OKa3aHWE IOMOIIM CTYJIEHTaM
SKOHOMHUYECKUX CIEIUATBFHOCTEH aKaJeMUU B OpraHU3AIMHN UX CAMOCTOSTEIHFHOM paOOTHI IO OBJIAJICHUIO
CHUCTEMOM 3HAHWKM, YMEHHH M HABBIKOB I0 JTUCIUIUIMHE «IKOHOMETpPHKa» B O0BbeME IEHCTBYIOMIEH
porpaMMel. Ita paboTta TpedyeT He TOJIBKO OOMIBIIOT0 YIOPCTBA, HO M YMEHHsI, €3 KOTOPOTo 3aTpaTa CUII
Y BPEMEHH HE JaeT N0JDKHOTO 3 dexTa. UnTarh, MOHUMATH MPOYUTAHHOE U IPUMEHSTH €r0 MPAKTUIECKH

— BOT B YeM CyTh YMEHUs pabOTaTh ¢ METOJUYECKUMHU ITOCOOUSIMHU.
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Ocoboe BHUMaHHME HEOOXOAMMO YJENUTh MNpPAaKTUKyMy. Perienue 3amau sBisSeTCS JIydIIUM

crmocobom TBOPYECKOT'O IMPOHUKHOBCHUS B MAaTCMAaTUYCCKYIO UCTUHY. YTo0kI HAay4YUTHCA pClIaTh 3aaqyun

TOT'0 UJIM HHOT'O TUIIA, pCKOMEHAYCTCA CHavdala U3YyUUTh IJIaH PCIICHUA B O6HIGM BUIC (aHFOpI/ITM), 3aTEM

PACCMOTPETH IPUMCEP pCain3allui IJiaHa B KOHKPETHOM CJIydac, pCIlrB IIpU 3TOM HC MCHCC 3-5 3ajJa4d u3

qucia npepraraCMbix Ui CaMOCTOATCIBHOI'O PCIICHUA. BaxxHoli mo3ulMel SBIISETCS TaKXKe TO, 4TO

OCHOBHBIM HAaBBIKOM Tpo(deccHoHaNa SBISAETCS YMEHHE CaMOCTOSTEIbHO paboTaTh C JIMTEpaTypou B

IIpoIECcCe PELIEHUs] KOHKPETHON MPOOIIEMBI.

KOHG‘IHO, 06H_[I/IX peucuToB i1 PCHICHHA pa3HOO6paBHBIX 3ajlad HC CYHICCTBYCT, OJHAKO

PCKOMCHAYCM NIPUACPKUBATHCA CIICAYIOIHUX COBETOB:

BuuMartenbHO U3yUyuTe 11el1b, TIOCTABICHHYIO B 33/1a4€; BBIIBUTE, KAKHE TEOPETUUECKUE MTOJI0KEHUS
CBSI3aHbI C JaHHOW 3aJ1a4ei B LI€JIOM WJIM HEKOTOPBIMHU €€ 3JIEMEHTAMM.

He cnenyer mpuctynath Kk pelnieHuto, He 00yMaB yCIOBHUS U HE Hal/s TUIaHA PELICHUS.
[TonpoOyiiTe BbIIEANTh B JAHHOW 3aJlaye CEpUIO0 BCIIOMOTATENbHBIX 3afad, MOCIeA0BaTeIbHOE
pELIEHNE KOTOPBIX MOXET IPUBECTH K YCIIEXY.

OnpenenuB aidropuT™M pelIeHHs, pealu3ylTe ero, NPOU3BEIUTE MPOBEPKY IOIYYEHHOTO
pe3ysbTara ¥ ero aHajlus.

OdeHb ycHemHbIM ObIBaeT MPUMEHEHNHE (QYHKIMOHATBEHO-TPaUUECKOT0 METOA.

Ecnu pemuTh 3a1auy He ynaercs, 00s13aTeIbHO 00paTUTECh K MTPernoaBaTeliio 3a KOHCYJIbTalue.

5.4. Pexomenaanuu no padore ¢ Jqurepatrypou

OueHb BaXHYIO POJIb UTPAET BHIOOP yUEOHOM IUTEpaTyphl U METOIUNYECKUX TOCOOUH.

Kemarenpao IPpUACPKUBATHCA OTUX y‘IC6HI/IKOB IIpH U3YYCHUHU BCEr'o KypcCa, TaK KaK 3aMCHa MOXKCT

MIPUBECTH K yTpaTe JOTMYECKOM CBS3U MKy OTACNbHBIMU TeMaMu. B CBSI3U ¢ 3TUM pEeKOMEHIyeM

0c000e BHUMAaHUE YACIUTD CICAYIOIINUM pa3JciiaM:

Q
Q

ba3oBble IOHATHS TEOPUU BEPOSTHOCTEW U MATEMATUYECKOU CTATUCTUKH.
[IpocTpaHcTBeHHbBIE MOJIENIN TAPHOI perpeccuu (JMHEeHast U HeJTMHEWHbIE MOJIEIN).

IIpocTpancTBeHHAass  MOJEAb  MHOXECTBEHHOM  JIMHEHHOW  pErpeccuw, POOJIEMBI

TOMOCKEJJAaCTUYHOCTH (T€TepPOCKEIACTUYHOCTH) U aBTOKOPPETUPOBAHHOCTH OCTATKOB.
Mopnenu BpeMeHHBIX ps1oB. TeopeTndeckoe CrilaXXuBaHUE PSJOB TUHAMUKH.

CucTeMbl OTHOBPEMEHHBIX YKOHOMETPHUECKUX ypaBHEHUH, MpodiieMa HACHTU(HUKAITUH.
[TpuMeHEeHNEe KOMIIBIOTEPHBIX TEXHOIOTUH IIPU PELICHUHA Y)KOHOMETPUYECKHX 3a1ad.

B nocnennue rogsl cpeau CTyACHTOB 9KOHOMHUYCCKUX crnenuaibHOCTeH 0coboit MOIYJISIPHOCTBIO

MOJIB3YETCS CHEAYIOLIAs JINTepaTypa:
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1. Tpaxtuxkym no sxonomerpuke: Yue6. [Tocoobue / .W. Enuceesa u ap.; [log pen. ..

Enuceesoii. — M.: ®unancel ¥ ctatucTtika, 2011. — 192 c.

2. Kpemep H.IIIL., ITyTko B.A. Okonomerpuka. — M.: KOHUTHU-ITAHA,2012.

N3yyas marepuan mno y4yeOHHKY, CIEIyeT MEePEXOAMTh K CIEAYIOIIEMYy BOIMPOCY TOJIBKO MOCIe
MMOHMMAaHUS TPEIBIIYIIEro, BBIMONHAS BCE HeoOXomuMmbie BbluucieHus. Oco0oe BHUMaHUE CIEIyeT
oOpaiate Ha ompejelieHue OCHOBHBIX MOHATHI. Heo0xoaumo moapoOHO pa3dupaTh MPUMEPHI, KOTOPHIE
TIOSICHSIOT TaKKe OTPEICIICHUS, U YMETh CTPOUTh aHAIOTMYHBIE PUMEPBI caMOCTOSTeNbHO. [Ipn n3yduennn
MaTepuasa o yueOHHUKY MOJIe3HO BECTH KOHCTIEKT, B KOTOPbIl peKOMEHy€eTCs BHIITUCHIBATH ONIPEACTICHUS,
(hopMynupoBKHU TeopeM, GOopMyIIbl, YpaBHEHHS U T.1. Ha monsx KOHCHEKTa ciaeayeT OTMeUYaTh BOIIPOCHI,

BBIJICJICHHLIC AJI MOJTYYCHHA KOHCYJIbTAlUU ITPCIIoAaBaTCIIA.

5.5. CoBeThbl 0 NOATOTOBKE K IK3aMeHY (3aueTy), KOHTPOJILHOM padoTe

@DyHnaMeHT 3HaHMH 3aKJIQAbIBACTCA HA JIEKIMOHHBIX M CEMUHAPCKUX 3aHATUAX, a TaKXKe MpU
MOJIrOTOBKE K HUM. ByKBajibHO ¢ mepBOro ceHTI0ps He0OXO0AUMO BBIPAOOTaTh CEPbE3HOE OTHOIICHUE K
KOHCIIEKTY 110 9KOHOMeTpuKe. OH JODKEH B TOITHOM 00BEMeE COAEPIKATh ONPEICICHUS U aHAIN3 OCHOBHBIX
SKOHOMETPHUECKUX MOJIEIIEH.

ITomHuTE, YTO BIIaZICHUE HABBIKAMH SKOHOMETPUYECKOTO MOJAEIMPOBAHUS SBJISIETCS CIIEACTBUEM
r71yOOKO MOHATOTO COOTBETCTBYIOLIETO TEOPETUUECKOTO MaTepHraia. YUeOHUK HY>KHO He MPOCTO YUTATh,
a HU3y4daThb, OCHOBOM 3allOMHUHAHUS SIBISCTCS IIOHUMAaHUC, 3HAHUC 3a0bIBa€TCI — ITOHMMAaHHUE HUKOraa,
MOBTOPEHNE — BaXkKHEilIee CpeACcTBO, MpeJoTBpalnaiomee 3a0biBaHHe; HEO0XOAMMO BBIPAOOTATH
MPUBBIUKY CHCTEMAaTHUYECKON CaMOCTOSATENIbHOW paboThl, «HATACKUBAHUE» K HK3aMEHY WM 3a4yeTy AaeT

cJ1a0bIil U TOBEPXHOCTHBIN pe3yibTarT.

JIJIs ycTienHOM ¢/1auy 3a9eTa | 9K3aMeHa CTYJCHT JOJDKCH 3HATh HAM3yCTh JOCTATOYHO COJIUTHBIN
o0beM TeopeM, hopMyI, aropuTMOB, MoJiesield. He oTkiaapIiBast mporiece 3ay4nBaHusl Ha MOCIEIHUE TPU
THS TIepe]] SK3aMEeHOM, TMOJTr0TOBKA JIOJDKHA BECTHCH C MEPBBIX JEKIil. byJeT oueHb Xopolio, eciiu Bbl
3aBejieTe ceOe IMYHBIN CIPAaBOYHUK U OyIeTe ero peryyisipHO N3ydaTh, TOMOIHS HOBBIM MaTepuaiom. [lpu
IIOATOTOBKE K OJK3aMCHY IIa MHEPBOC MECTO BBIXOAUT YMCHHE CTyACHTa peulaTb W HUCCICAOBATH
npaktrdeckue 3amauu. CleayeT OTMETHUTh, YTO IOMHMO BBITIOJHEHUS CTPOTOrO QJITOPHTMa TIpU
BBIMIOJTHEHUH TOTO WJIM WHOTO 3a/laHusl, PEIIAIOIIYI0 POJIb UTPaeT MOHUMaHHE SKOHOMUYECKOW CyTH
MOJYYEHHBIX PpPEe3yJIbTaTOB. [ paMOTHBIE BBHIBOJBI, TIIyOOKOE HKOHOMHYECKOE pE3IOME pelIaroIue
COCTABJISIONIHE TIOJIOKHUTEIBHOM OlIeHKH. [Ipn 0CBeeHnn TeOpeTHYECKIX BOIPOCOB OmiieTa Beeraa Ooee
3(PEKTHO BBHITISIUT OTBET, WIUTFOCTPUPYEMBIN IpUMepaMu. DTOT (DAKT TOHKEH ObITh 00s3aTEIPHO YUTEH

IIpu IIOATOTOBKE K 3K3aMCHY. Oco00€e BHHUMaHUE YACIUTC 0a30BBEIM TEMaM Kypca. Kax IIpaBUJIO, OHHU
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(hOpMHUPYIOT JOMOJIHUTENbHBIE BOMPOCkl. M He 3a0bIBaiiTe, YTO MOJATOTOBKA K dK3aMEHY HAUYMHAETCS C

NEPpBOTO AHA U3YUCHUA JUCHUILJIMHBI.

6. YueOHas iuTepaTypa u pecypcbl HHGOPMAMOHHO-TEJIEKOMMYHUKANMOHHOM ceTn «HTEepHEeT,
Y4eOHO-MeToau4YecKoe odecnevyeHne caMoCTOSITeIbHOH Pa0doThl 00y4alONIUXCH M0 JUCIHHUILIUHE

«IKOHOMETPHKA».

6.1. OcHoBHas TuTEpaTypa.

1.  Crok /., Yorcon M., 2015, BBenenue B skoHOMeTpuKy: YueOHuk. 3-¢ uza./ Ilep ¢ anri. — M.:
Hemo, 2015.

2. Hocko B.II. Dxonomerpuka Kuwura 1, Y.1,2: yuebuuk. — M.: Jleno, 2011. — 672 c.

3. Hoyreptu K. Beenenne B skoHOMETpUKY: YueOHuK. 2-¢ u3a./ [lep. ¢ anrn. — M.: UHOPA-M,
2004. -432 c.

4. KanropoBuu I'.I'., Jlekiuu: AHanu3 BpeMEHHBIX psiIoB, JKOHOMUYECKUH xypHan BILID, 2002,
NeNe 1-4, 2003, Nel.

5. DKoHOMeTpHUKa [ DNEKTPOHHBINA pecypc]: yueOHuK 1 ctyneHToB By3os/ Kpemep H.ILL., ITyTko
b.A.— Dnektpon. TexcroBbie nannpie M.: FOHUTU-JIAHA, 2012, Pexxum noctyma:
http://www.iprbookshop.ru/8594.— 5bC «IPRbooks», mo maporo.

6. K.B. banaus [u ap.] DxoHoMeTpuKa [ DNeKTpOHHBIN pecypc]: yueOHUK— DIIEKTPOH. TEKCTOBbIE
nanabie. M.: JlamkoB u K, 2015 Pesxxum noctyna: http://www.iprbookshop.ru/5265.— 3BC
«IPRbooksy, mo mapoito.

6.2. lonoJiHMTEILHAS JIUTEPaTypa.
1. Enuceesa .M. u np. OxoHoMeTpuka. — M.: duHaHChl U cTatuctuka, 2013.

2. IIpaktukym no skoHoMeTpuke: Yueb. [Tocobue / U.W. Enuceesa u ap.; [Tox pen. N.1. Enuceesoii.
— M.: ®unancel u ctatuctuka, 2013. — 192 c.

3. Marnyc 4. P., Kareimes I1. K., Ilepecenkuii A. A. DxoHoMmeTpuka. HauansHbIi Kype: YueOHUK. —
7-e u3n., uctip. — M.: [leno, 2007. — 504 c.

4.  HosukoB A.W.: DxoHOMETpHKA [ DNEKTPOHHBIN pecypc]: yuebHoe nocodbue.— 2015.— 224 ¢. M.:
HamkoB u K, 2015 Pexxum moctyna: http://www.iprbookshop.ru/52258.— DBC «IPRbooksy.

5. AiuBazsn C.A., Mxutapsu B.C. [IpuknanHas cTaTUCTUKA U OCHOBBI SJKOHOMETPUKHU. — M.
FOHUTHU, 1998.

6.  Mxwurapsu B.C. DxonoMerpuka [DneKTpoHHBIN pecypc]: yueOHoe mocodne-IeKTpOH. TEKCTOBbIE
nanHble M.: EBpa3uiickuil OTKpbIThIH HHCTUTYT, 2012 Pexxum gocryna:

http://www.iprbookshop.ru/11125.— 3BbC «IPRbooks», mo napoto.
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6.3. YuyeOHO-MeTOqUYECKOE OOecTIedeHHe CaMOCTOATEIbHOH padoThl.

3anaHus AJ CaMOCTOSITENIbHOM paOOThl BKIIIOYAIOT B ¢€0s1 KOMIUIEKC aHAIMTUYECKUX 3a/1aHuH,
BBINIOJTHEHHE KOTOPBIX MpeIoiaraeT TIaTeIbHOE N3YYeHHE yueOHO — METOANUECKOH JINTepaTyphl,
npeajgaraeMoil B 1.6 «YueOHo-MeToanyeckoe U nHopMalnoHHoe o0ecreueHne JUCIMUILTUHBIY. 3a1aHus
MIPEOCTABIIAIOTCS Ha IPOBEPKY Ha OyMakHOM Hocutene. [IpeaoskeHHble 3a1aHust 0OpMIIIOTCS B
Me4aTHOM BHJI€ (BO3MOXKEH PYKOIMCHBIN BapuaHT), popMe aHATUTHYECKUX TaOIHIl U TpapUIecKHX CXEM.

C TecTOBBIMHU MaTepUaJIaMU IO JUCIUIUIMHE JJIsl JAHHOM CHEeLMaJIbHOCTH MOKHO O3HAKOMUTHCS

o azapecy http://i-exam.ru (caiit HUM MonnTOpHHTra KadecTBa 00Opa3oBaHus).

6.4. HopmaTuBHBIC IPABOBbIE JOKYMEHTHI.

He npedycmompenui.

6.5. UnTepHeT-pecypchbl, CIPABOYHbIE CHCTEMBI.
1. OO6pa3zoBaTenbHBIM MaTEMaTHYECKUI CAlT - exponenta.ru.
2. Caiit HUUM moHuTOpUHHIa KauyecTBa 00Opa3oBaHUs 1-€Xxam.ru.

3. DnexTpoHHBIH yueOHbli neHTp «Pe3onbBenTa» http://www.resolventa.ru/

4. OOpa3oBaTeNnbHbIH MaTeMaTHYECKUI calT www.matburo.ru

5. http://base.garant.ru/ - cipaBOYHO-TIONCKOBast cuctema «l'apanT»
6. http://www.consultant.ru/ - cnpaBouno-niouckoBas cuctema «Koncynbrant [Tmrocy»

7. http://www.finstat.ru/econometrics.htm - Temaruueckuii karamor, wu3a. «DuHAHCE U

CTaTUCTHUKA»

8. http://www.eviews.com - OnucaHue 3JKOHOMETPUUIECKOTO MaKkeTa Eviews

9. http://www.stata.com - Onucanue 3KOHOMETpPUYECKOro nakera Stata

10. http://www.fira.ru/ - Cratuctuka Poccun (6aza)

11. OxoHOMeTpHuecKkas cTpaHuuka http://www.nsi.ru/ef/tsy/ecmr/index.htm.

12. http://www.akc.ru/ - Uatepner-katanor 2012/ Kypnansi / [Ipuknaanas DKoHOMETpUKA

7. MaTtepuaibHO-TEXHHYECKOE U MPOrPaMMHOe o0ecrneyeHue JUCIUNINHBI

MarepuanbHO-TeXHUYECKOE 0OecreueHne JUCIUIUIMHBI BKIIFOYAET B CeOsI:
» JlexumoHHBIC ayJUTOPUH, 000PYIOBAHHBIC BUCOMIPOCKIIMOHHBIM 000PYI0BAaHUEM IS TIPE3CHTAIIHIA,
CpelCcTBaMU 3BYKOBOCIIPOU3BEICHMUS, SKPAHOM;
» Tlomemienus s MPOBENCHUS CEMUHAPCKUX M MPAKTUYCCKUX 3aHATUH, 000pyIOBaHHBIC Y4EOHOM

MeOebIo.


http://i-exam.ru/
http://www.exponenta.ru/
http://i-exam.ru/
http://www.resolventa.ru/
http://www.matburo.ru/
http://www.finstat.ru/econometrics.htm
http://www.eviews.com/
http://www.stata.com/
http://www.fira.ru/
http://www.nsi.ru/ef/tsy/ecmr/index.htm
http://www.akc.ru/
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» JlucuuiivHa TOAJep)KaHa COOTBETCTBYIOIIMMH JIMIIGH3MOHHBIMH TIPOTPAMMHBIMH IIPOJAYKTaMU:
Microsoft Windows 7 Prof, Microsoft Office 2010, Kaspersky 8.2, CIIC I'apant, CIIC KoncynbraHT.
[TporpammHBIe cpeacTBa oOecieueHrs y9eOHOTO MPOoIiecca BKIIFOYAOT:
» Ilporpammbl npe3eHtanuoHHoW rpaduku (MS PowerPoint — Is TOATOTOBKM ClAHJI0B H
NIpe3eHTalIHi);
» Texkcrossie penakropsl (MS WORD), MS ECXEL — st Tabnui, 1uarpamm.

By3 obecneunBaer Kaxxaoro oOydaromierocsi pabOyuM MECTOM B KOMIIBIOTEPHOM KJjacce B
COOTBETCTBUH C 00bEMOM M3y4aeMbIX AUCLUUIUIMH, 00ecreunBaeT BhIX0O B ceTb VIHTEpHeT.

[Tomemennss uIs  CcaMOCTOSTENbHOM  pabOThl  OOyyaromMXCsl  BKJIIOYAIOT — CJIEIYHOILYIO
OCHAIIIEHHOCTh: CTOJIBI ayJIUTOPHBIE, CTYJbs, JOCKHA ayIUTOPHBIC, KOMIIBIOTEPHI C MOIKIIOYEHHUEM K
JIOKaJbHOM CeTH MHCTUTYTA (BKIIFOYAsi MPaBOBBIC CHCTEMBI) 1 VIHTEpHET.

Jis w3ydeHuss Y4yeOHOM IUCIUIUIMHBI HCIHOJB3YIOTCS aBTOMAaTU3MpOBaHHas OuOIMOTEYHAs
nH(POPMALIMOHHAs CHUCTEMa M JIEKTPOHHBbIE OMOJIMOTEUHbIE CUCTEMBbI: «YHMBEpPCUTETCKas OMOIMoTeKa
ONLINE», «2OnexkrponHo-0ubnmoreynas cucrema uznarenbctBa JIAHDY, «DnexTpoHHo-O0MOIMOTEUHAs
cucteMa wm3aarenbcerBa «HOpaity, «OnekTpoHHo-OnbOnuoTeunass cuctema I[PRbooksy», «Hayunas

anektponHas ounbauorexa eLIBRARY» u np.
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8. lIpuaoxenne 1. (@OC)

@D oH/IbI OLIEHOYHBIX CPEJACTB MPOMEKYTOYHOM aTTEeCTAIMH MO JUCHUIINHE «KDKOHOMETPHKA»

BapuaHTbhl KOHTPOJIbHBIX Pa0oT (MpUMEpPHbIE 3aJaHUA)

KourpoJanHasi padora Nel

CpennenyuieBoi
MPOKUTOYHBI MUHIMYM B
TEeHb OJIHOT'O
TPYJIOCIIOCOOHOTO, PY0., X

78 | 8287179 |89 (106| 67 |88 |73 |87 |76 115

CpennenaeBHas 3apaboTHAS

133|148(134({154{162|195|139(158|152]162{159|173
miarta, pyo., y

1. IlocTpouTth TMHENHOE YpaBHEHUE TAPHOU PETPECCUU Y OT X.

2. [locTpouTth ypaBHEHHE CTEIIEHHON PErPECCUU Y OT X.

3. JlaTh OIICHKY KayecTBa MOJCIJICH, BBIYUCIUB KOA(PUIIMEHT IeTePMUHAITUH.

4. BBIIIOJIHUTE IPOTHO3 3HAYEHUS Y IIPU IPOTHO3HOM 3HAY€HUM X, cocTasiraromeM 107% ot cpennero,
ucnoib3ysa o0e moaenu. PaccunTarh cTaHIapTHYIO OIIMOKY MPOTHO3a I KaX/10M MOJIENH.

5. Ha koppensoHHOM T0JI€ TOCTPOUTh TEOPETUIECKHE TPAPUKH.

KonTpoanHast padora Noe2

y |6]6(6|7 7 7[8[8|9|10[9 |11{11{12{12|13|13|13]14 14
X;|414(4(4(4[5|5|5|6|7/6|6|7|8(8|8|8[9]10(9
Xy | 9112(14|17|18]19(19]19|20|21|21|22|24{25|28|30|30{31|33 |36

1. ITocTpouTh TMHEHHYIO MOJI€]Ib MHOKECTBEHHOM pEerpeccum.

2. Haiitu k03¢ puLineHT MHOKECTBEHHON AeTepMUHAINH, CTAHAAPTHYIO OLIHMOKY MOJAEIH.

3. C nomousto F-xputepus @uiiepa OUEHUTh CTATUCTUUECKYIO HAJEKHOCTh YPABHEHUSI PETPECCHUM.

4. BBINIOJIHUTE MPOTHO3 CPEIHETO TIOKa3aTels y MpU MPOTHO3HOM 3HAaUY€HUU X, cocTaBistoniemM 107% ot
€ro CPEeJHET0 YPOBHS U 3HAYECHUH X, Ha 10% mpeBpIIIaroniem ero cpeHui nokasarenb. OLeHUTh

TOYHOCTDB IIPOrHo3a, paCCUrUTaB OIJ_II/I6Ky IIPpOIrHo3a u €ro ,Z[OBCpI/ITeJ'ILHHﬁ HHTCPBAJ.

KourpoJanHas padora Ne3

t [1]2]3(4[5]6[7] 8 |9]10(11]12|13|14|15]|16
Y |5,314,7/5,2/9,1|7,0/5,016,0/10,1]8,2|5,5/6,5[11,0/8,9/6,5|7,3|11,2

1. ITocTpouB KOPPEIAIUOHHOE TOJIE, YOSAUTHCS B HATUYUH CE30HHOM KOMITOHEHTHI.

2. MeToaoM CKOJIB3SIIEH CPeTHEeH MMOCTPOUTh MOJIEh CE30HHOW KOMIIOHCHTHI.
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3. IlpoBecTn aHaTUTUYECKOE BBIPABHUBAHUE PSAAA JMHAMUKY C TOMOIIBIO JMHEHHOTO TPEH/a.

4. I'paduk morydeHHON MOAETH U300pa3nuTh Ha KOPPEISAIHMOHHOM rone. Paccuntats ko3 duiuent
JIeTepMHUHAITHH.

5. BeimosiHUTh TIporHO3 Ha 19 KkBapTail.

6. Haiitu crangapTHble OIIMOKH MOJIENH, IPOTHO3A.

7. J1aTh TOBEPUTEIBHYIO OLIEHKY ITPOTHO3A.

KourpoJjanHas padora Ned

3agaua_1. [IpoBeputs HEOOXOIUMOE YCIOBUE UACHTU(DUIIUPYEMOCTH SKOHOMETPHUECKON MOJIEIH,
MIPE/IBAPUTENILHO CJIEIaB BHIBOJ 00 UIECHTUPHUIIMPYEMOCTH KaXk/I0T0 YpaBHEHUS.

No YpaBHeHus D+1 H BriBon
1
2 W =buy, +bsys+a,x +a,x);
3 Vo =050 X, + A5 X, + Ay
BriBoa 06 naenTHDHUIIIPYEMOCTH Yy = b31 o+ b32 YV, tay X, +aux; +as,x,.
MOJIEIH

3agaua 2. [loctpoiite, UCTIOIB3Ys CTATUCTUKY B TaOJHIle, SKOHOMeTpHuecKyio moaensb JJMHK:

Ne n/n Y, Y, X X5 Koaddunuentst [1OM
1 2 5 1 3 Cil C21
2 3 6 2 1 Ci2 C22
3 4 7 3 2
4 5 8 2 5 Koaddurmmenter COM
S 6 5 4 6 b by
{yl =b, (¥, +x); 22
Vv, =b, y, +ayx,.

3agaua_3. [lo naHHBIM TaOJINIBI TIOCTPOUTH YPABHEHUE PETPECCUHU, BBISIBUTH
HaJInyue (OTCYTCTBHE) aBTOKOPPEISILIMKA OCTATKOB, UCTIONb3Ysl KpUTEpUd
JapOuna — YoTcoHna.

Y X DW =

2 1 D, 14

3 ) 4-D,= 2.6 BriBog:
4 3

5 2
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10.
1.

12.
13.
14.
15.
16.

17.
18.
19.
20.
21.
22.
23.

24.

Bonpocsl K 3a4eTy:

Pa3nen 1. ba3oBble MOHATHS MATEMATHYECKOM CTATHCTHKH.
['enepanbHass COBOKYIMHOCTh M BbIOOpKa. BpiOopounbiii ananmm3. OCHOBHBIE BBIOOPOYHBIE
XapaKTEPUCTUKH.
TodeuHbIe OLIEHKU HEM3BECTHBIX MapaMeTPOB reHEpaIbHONM COBOKYIMHOCTH. VX CBOMCTRA.
HNutepBanbHble OLEHKU. JlOBEpUTENBHBIA HHTEPBAJL.

CratucTudeckas IMPOBEPKaA r'MIoTes. OCHOBHBIE MMPUHIUIIBL.

Pa3znen 2. OCHOBBI KOPPEJSILIUOHHO — PErPEeCCMOHHOI0 aHAJIM3a.
B3anMocCBsI31 5KOHOMUYECKUX MEPEMEHHBIX.
CyTb perpeccuoHHOrO aHaJIn3a.
OcHOBHBIE TIOJIOXKEHHS PETPECCUOHHOTO0 aHanu3a. Teopema ["aycca — Mapkoga.
Monens napHo# TuHEeHON perpeccun. Perpeccus mo MeToy HauMeHbIINX KBaapaToB. Koadduument
JMHEeHo# koppessinuu [Tupcona.
BbIBOJ cuCTEMBI HOPMaJIBHBIX YPABHEHUN IS Clly4dasl [IAPHOM JIMHEMHOU PErpeCcCHH.
BbIBO crcTEMBI HOPMAJIBHBIX YPAaBHEHUM IS CITydasi [IAPHOW KBaJIPATUUYECKOW PETPECCUU.

Henunelinas perpeccus. JInneapusanys HEMMHENHBIX MOJEIIEH.

Pa3znea 3. [IpoBepka KauecTBa YpaBHEHUS perpeccuu
AHanu3 TOYHOCTH OIpeIeTICHHsI OLIEHOK KO3()PHUIIMEHTOB perpeccuu.
[TpoBepka rumoTe3 OTHOCUTENHLHO KOI(DPHUIIMEHTOB JINHEHHOTO YPaBHEHHSI PETPECCHH.
HNuTtepBanbHbie O1IEHKH KOA(D(PHUIIMEHTOB JIMHEWHOTO YPaBHEHUS PETPECCHUM.
JloBepuTebHBIE HHTEPBAJIBI 1JISI 3aBUCUMOM NTEPEMEHHOM.

ITpoBepka ob1ero kauecta ypaBHenus perpeccut (F —tect @uinepa), koappuuneHT reTrepMuHaImm.

Pa3znen 4. MHo:KecTBeHHAsl JIMHeTHAsI perpeccust
Onpenenenye napaMeTpoB ypaBHEHHS PETPECCHH.
Pacuér koapurreHTOB MHOKECTBEHHOM JIMHEHHON PETPECCU.
CrannapTHble OIIMOKHU KO3 PHUIIHEHTOB.
WuTepBanbHbie OLIeHKH K03()(PUIIMEHTOB TEOPETHUECKOTO YPAaBHEHHS PETPECCHH.
AHanu3 KayecTBa HYMIIMPUYECKOr0 YPAaBHEHHSI MHOKECTBEHHON JIMHEHHOMN PETrPeECCUM.
IIpoBepka cTaTUCTUUECKON 3HAUMMOCTH KO3()(PUIIMEHTOB YypaBHEHUS PEIPECCHH.

[IpoBepka 0011ero KauecTBa ypaBHEHUS PETPECCHH.

Paznea S. I'erepocke1acTHYHOCTD

CyTb rerepockejacTHYHOCTH.
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[TocnencTBus rerepocKkeJacCTHUHOCTH.
Oo6napyxenue rerepockenactuaHoctd. ['padmyeckuit anamm3 ocratkoB. Tect [Nonadenna-Ksanara.
Tect panrosoit koppensuun CnupmeHa.

MCTO,I[LI CMATYCHHA T'CTCPOCKECAACTHIHOCTH.

BonpocsI K DK3aMeHy:

Pasnea 1. bazoBble NOHATHA MATEeMaTHYeCKOI CTATHCTHKH.
['eHepasibHass COBOKYNHOCTb M BbIOOpKa. BpiOopounbiii aHamu3. OCHOBHbIE BBIOOPOUHBIE
XapaKTEPUCTHUKHU.
ToueyHble OLIEHKN HEU3BECTHBIX IapaMETPOB F€HEPAIbHON COBOKYITHOCTH. MIX cBOMCTBA.
HHTepBanpHble OLIEHKH. JlOBEpUTENbHBIM HHTEPBAIL.
Craructuueckas npoepka runore3. OCHOBHbIEC IPUHLIUIIBI.
Pa3znen 2. OCHOBBI KOPPEJISIIUOHHO — PErPEeCCMOHHOI0 aHAJIM3a.
B3aumocBsI3u 3KOHOMUYECKUX IEPEMEHHBIX.
CyTb perpeccuoHHOI0 aHaJIn3a.
OcHOBHBIE TIOJIOXKEHHS PETPECCHOHHOTO0 aHanu3a. Teopema ["aycca — Mapkoga.
Mopenb napHO#M JIMHEHHOU perpeccuu. Perpeccus mo MeTory HauMeHbIHUX KBajipaToB. Koaddument
JIMHEeHHON Koppeisauuu [Iupcona.
BpIBOJ cuCTEMBI HOPMAJIBHBIX YPABHEHUN IS Clly4dasl [IAPHOM JIMHEMHOU PErpecChH.
BbIBOZ cHCTEMBI HOPMAJIBHBIX YPABHEHUH JUIS CITy4dasl HApHOW KBAaJPaTHYECKON PETPECCUM.
Henuneitnas perpeccust. Jlnneapuszaiusi HETMHEHHBIX MOJIEIICH.
Pa3nea 3. IIpoBepka kayecTBa ypaBHEHHS Perpeccuu
AHanu3 TOYHOCTH OIPeIeTICHHsI OIIEHOK KO3()PHUIIMEHTOB perpeccuu.
[IpoBepka rumoTe3 OTHOCUTEIHHO KOI(D(HUITUEHTOB IMHEWHOTO YPaBHEHHSI PETPECCUH.
WHTepBanbHble OLIEHKN KO3()(PUIIMEHTOB IMHEHHOTO ypaBHEHHsI pErPECCUH.
JloBepuTEIIbHBIE MHTEPBAJIBI JIs1 3aBUCUMOM IEPEMEHHOM.
IIpoBepka ob1ero kauecta ypaBaenus perpeccut (F —trect @uiepa), koappuuneHT rerepMuHaImm.
Pa3nen 4. MHoOkecTBeHHas JINHeiHAas perpeccust
Onpenenenne napaMeTpoB yPaBHEHMSI PETPECCUM.
Pacuér k03¢ (puIMeHTOB MHOKECTBEHHOM JIMHEHHON PErpeccHH.
CrangapTHbie OMUOKU KOAPPUITUESHTOB.
WuTepBanbHbie O1IeHKN K03()(PUIIMEHTOB TEOPETHUECKOTO YPAaBHEHHS PETPECCHH.
AHanu3 Ka4ecTBa YMIUPHUUECKOT0 YPAaBHEHHSI MHOKECTBEHHOW JIMHEHHOMN pPETPECCUM.
IIpoBepka cTaTUCTUUECKOM 3HAUMMOCTH KO3(P(PHUIINEHTOB YpaBHEHUS PEIPECCHH.

HpOBepKa O6I_I_ICFO KaucCTBA YpaBHCHUA PCTPECCCUH.
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Paznea S. I'erepocke1acTHYHOCTD
CyTb rerepockejacTHYHOCTH.
[TocnencTBus rerepocKkeacCTUYHOCTH.
OO6HapyxeHue rerepockeacTUIHOCTU. [ 'paduyeckuii aHanu3 octatkoB. Tect I'onadenna-Kpanara.
TecT panroBoii koppensiuuu Cnupmena.

MGTOI[BI CMATYCHUSA TCTCPOCKECAACTUIHOCTH — B3BEIICHHBIN MCTOJ HAMMCHBIINX KBAaJAPaTOB.

Pa3nen 6. /IlunamMmudeckue Mojeau
Bpemennsie psabpl. ABTOKOPPEISIIMOHHAS (PYHKITHS.
AHaNMTUYECKOE BEIPABHUBAHUE BPEMEHHOTO pAJia.
ABTOpErpecCUOHHbIE MOJIEIH.

OCHOBHBIE 3TAIIBI MOACIIMPOBAHUA BPEMCHHBIX PAT0B.

Paznen 7. Cucrembl OTHOBpPEeMEHHbIX YPABHEHMIA.
OOmiee MOHSATHE O CHUCTEME OJIHOBPEMEHHBIX JKOHOMETPUYECKUX ypaBHeHui. CTpyKTypHas u
npuBeaeHHas (opMbl Mojienid. COCTaBISIONINE CUCTEMBI YPaBHEHUIA.
[Ipobnema naenTudUKauu. Y CIOBHS HACHTUPUITUPYEMOCTH.
KocBennsriit Mmeton Haumenbinux kBajapatoB (KMHK).
CBepxueHTUUIIUPYEMBbIE CUCTEMBl JKOHOMETPUYECKUX ypaBHEHUH. JIByXIIaroBblii MeTo.

HanMCHBIINX KBAJIPaTOM.

Paszpnen 8. My IbTHKOJIIMHEAPHOCTb.
[TonaTue MynpTuUKOUIMHEApHOCTHU. [locneacTBUs My IbTUKOIIIMHEAPHOCTH.
OOHapy>keHue MYyJIbTUKOJUIMHEAPHOCTH.

Meroas! yCTpaHEHHs] MYJIbTUKOJUIMHEAPHOCTH.

Pa3znen 9. ABTOoKOppesinusi.
[ToHsiTHe ¥ OCHOBHBIE IPUYKHBI aBTOKOppesiiuu. [ocneacTBust aBTOKOPPEISIIIHIHI.
MeToapl TUAarHOCTHKYU aBTOKOPPEJISAIMH: rpa@uuecKuii MeTo; METOl psiioB; kKpuTtepuit Jlapouna —
YorcoHna.

VYcrpaHeHne aBTOKOPPEISIIMY METOZIOM aBTOPETPECCHOHHBIX ITPe00pa3oBaHuil.

Pa3znen 10. lunaMmuyeckne Moaeau.
Onpenenenyue TMHAMAYECKON SKOHOMETpUUYECKoil Mozenr. OCHOBHBIE KJIAaCChl MOJECIIECH.
DKOHOMETpHUYECKasi MOJEIb C PaclpeieIeHHbIM JIaroM. MyJIbTUIUINKATOPBI.
[MonuHnomuansHo pacnpeneneHusie garu 1. Anmon.
AJIFOpI/ITM HOCTpOGHI/ISI HHHaMquCKOﬁ MOACIN C ITOJIMHOMHUAJIIBHO pacnpeneneHHHMH JlaramMmmn

AnMoH.
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IIpoMe:XYTOYHOE M MTOrOBO€E TECTHPOBAHHUE MO KYPCY «3KOHOMBTDHK3»

C TeCTOBEIMH MaTcpHraiaMi Mo AUCHUILINHE JJIA I[aHHOfI CIICIUAaJIbHOCTH MOXHO O3HAKOMHTBLCA

o axpecy http://i-exam.ru (caitt HUM monutopunra kauectsa o0pa3zoBaHusi).

BAHK TECTOBBIX 3AJIAHUIA

IlapHas perpeccus U KOppeIsius

1. Hanbonee HarmsAHBIM BUJIOM BBIOOpa ypaBHEHHSI TAPHOM PETpecCHu SBIISETCS:
a) aHaIUTUYECKUH; 0) rpaduyecKuii; B) SKCIIEPUMEHTANIbHBIN (TaOJIUYHBIN).
2. CyTb MeTOJ]a HAUMEHBILINX KBAJPaTOB COCTOUT B!
a) MUHMMHU3ALMU CYMMbI OCTaTOYHBIX BEJIMYMH;
0) MHHUMU3AIUH JUCTIEPCUN PE3YJIbTaTHBHOTO MPU3HAKA;
B) MUHUMH3AIL[UU CYMMBbI KBaJpaTOB OCTATOYHBIX BEJIUYHH.
3. Koa¢dunueHnt nuHeiiHOro mapHoro ypaBHEHUs! perpecCcuu:
a) MOKa3bIBaET Cpe/lHee U3MEHEHHE pe3yibTaTa ¢ U3MEHEHHEM (aKTopa Ha OHY €IUHHUILY;
0) OLIEHMBAET CTATUCTHYECKYIO 3HAYMMOCTb yPaBHEHUS PETPECCHH;
B) IIOKa3bIBAa€T, Ha CKOJIbKO MPOIIEHTOB U3MEHHUTCS B CPEIHEM pe3yJbTaT, eciliu (PakTop
n3MeHuTcs Ha 1%.

4. Ha ocHoBanuu HaOmogeHuid 3a 50 ceMbsIMH TOCTPOCHO YypaBHEHHME pErpeccuu

y=284,56+0,672x, rne y — norpednenne, X — 1oxox. COOTBETCTBYIOT JIH 3HAKH H

3Ha4YCHUS KOAP(PUIIMEHTOB PErPECCUN TEOPETHUECCKUM MTPEACTABICHUIM ?

a) 1a; 0) HET, B) HUYETO ONPEICICHHOTO CKa3aTh HEJb3.
2 .
5. CyTb k03 (purrieHTa JeTepMUHAIIIH ¥, COCTOMT B CIIC/IyIOLIEM:

a) OLICHHUBACT KAYCCTBO MOJACIIN M3 OTHOCHUTCIIbHBIX OTKJIOHEHHH T10 KaXXI10MYy Ha6J'II-OI[eHI/IIO;

6) XapaKTCpU3lyCeT MO0 AUCIICPCUHU PC3YJIbTATHUBHOTO IIPU3HAKA y, OGBHCHHGMYIO

perpeccueii, B o0u1eil tucnepcun pe3yabTaTUBHOTO MPU3HAKA;

B) XapakTepusyeT OOJIIO AUCICPCHU y, BBI3BBAHHYIO BJIMAHHMCM HC YUYTCHHBIX B MOJCIU

(hakTopoB.

6. KauecTBO MOIe)IM M3 OTHOCUTENFHBIX OTKJIIOHEHUH 110 KaXKIOMY HAOJIIOJICHUIO OIICHUBAET:
2 .
a) K03 PUIKMEHT AeTepMUHALIN T ;
6) F -xpurepuit dumepa;

B) CpeaHgA olInoOKa aAllIpoOKCUMaIu A .

7. 3HaUUMOCTb YPAaBHEHHUS PETPECCUM B LI€JIOM OLICHUBAET:
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a) I -xpurepuit Gumrepa;

0) ¢ -xpurepnii CTbIOIECHTA;
2
B) KO3 PUITUEHT AeTepPMUHAIIHI Ve -

8. Kitaccuueckuii MeTo/T K OLIEHMBAHHIO MTAPaMETPOB PETPECCUU OCHOBAH Ha:
a) MeTOo/ie HauMEHbIIINX KBAJPaTOB:
0) MeTOoJIe MAaKCUMAJIBHOTO TPABIOMO00US:
B) IIarOBOM PETPECCHOHHOM aHaJIM3e.
9. OctaroyHasi cyMma KBaJIpaTOB paBHa HYJIIO:
a) KOTJIa IPaBUJIBLHO MO00paHa PerpecCUOHHAs MOJICTb;
0) Korzma MeXly MpU3HaKaMH CyIIECTBYET TOUHAS (PYyHKIIMOHANIbHAS CBA3b;
B) HUKOT/A.
10. [l otieHKM 3HAYUMOCTH KO3((HUIIMEHTOB PETPECCUU PACCUUTHIBAIOT:
a) I -xpurepnit ®umepa;
0) ¢ -xkpurepuii CThIONEHTA,;
2
B) KO3((UIMEHT AeTepMUHALINN V-
11. Kakoe ypaBHeHHE perpeccun Helb3sl CBECTH K JIMHEHHOMY BUY:
a)y.=a+b-Inx; 6y =a-x";8) y =a+b-x°.
12. Kakoe u3 ypaBHEHUH SIBJISIETCS CTETIEHHBIM:

a) jzx =a+b-Inx; 6) S/X =a-x"; ») jzx =a+b-x".

13. TTapameTtp b B crenennoii Monenu sBISETCS:
a) ko3 (HULIMEHTOM JeTepPMUHAINY;
0) KOdPPUITUEHTOM DITACTUIHOCTH;

B) KOO(QPUIIMEHTOM KOPPEIIALINH.

14. KoapdummeHnT koppensunu 7', MOKET IPUHUMATh 3HAYCHHSL:

a)or—1 mo 1; 6) ot 0 mo 1; B) mrOOBIE.
15. Ina pyskuun Y = d + — + & cpeanuii KO3QPUIHMEHT >JaCTHYIHOCTH UMEET BHL:

a)§=b.—x_; 6)§=—L; B)§=—b.—x_.
a+b-x a-x+b a+b-x

MHOXECTBEHHAS PErPECCHS M KOPPEIISIIHS
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1. [lo6aBneHue B ypaBHEHUE MHOKECTBEHHOM perpeccui HOBOW OOBSICHAIOLICH EpEeMEHHOI:

a) yMEHBIIIAeT 3HaueHHe KOdPPHUIMEHTa JeTepPMHUHAINH;

0) yBeJIMYMBAET 3HaUY€HUE KOOPPUIINEHTA IeTepMUHALNY;

B) HE OKa3bIBa€T HUKAKOI'O BIMsAHUE HA KO3()DUIIMEHT eTepMHUHALIUH.
2. CKOppEeKTUPOBAHHBIH KOAPPUIIUEHT TeTePMUHALIUY:

a) MEHbIIIEe OOBIYHOTO KOA(PPHUIMEHTA IeTepMUHALINY;

6) 60bI11e 0OBIYHOTO K0P PUIIEHTA JeTePMUHALIY;

B) MEHBIIIC WJIH paBeH OOBIYHOMY KOA(P(GUIIMEHTY ACTCPMHUHAIINH;

3. MHuoxecTtBeHHbIH KO3 duiment koppemssuuun R =0,9. Onpenenure, Kakoil NPOLEHT

XX
JUCIIEPCHU 3aBUCHMOM MEPEMEHHOM ) O0BACHACTCA BIUSAHUEM (akTOpoB X; u X, :
a) 90%; 06) 81%; B) 19%.
4. lns MOCTPOEHUSA MOJIETN JIMHEWHOM MHO>KE€CTBEHHOU perpeccun BHUA
y=a+bx, +b,x, He0OXOIUMOE KOIMYECTBO HAOIIOIEHUH TOJDKHO OBITH HE MEHEE:
a)2; 6)7; B) 14.
5. HactHble K03 PULIHMEHTHI KOPPENIALUY:
a) XapaKTepU3yIT TECHOTY CBSI3M paccMaTpuBaeMoro Habopa (aKTOpOB C HCCIETyEeMbIM
MIPU3HAKOM;
0) comepkat MONPaBKy HA YUCIIO CTENEHEW CBOOOIbI U HE JOMYCKAIOT NMPEYBETNYCHHS TECHOTHI
CBSI3U;
B) XapaKTEPU3YIOT TECHOTY CBSI3M MEXIY PE3yJbTaTOM M COOTBETCTBYIOIIUM (PAKTOPOM IpH
ANUMHUHUPOBAHUU JPYTUX (PAKTOPOB, BKIOUYEHHBIX B YPAaBHEHUE PETPECCUU.
6. Yacrneiii [ -xpurepnit:
a) OLICHUBAET 3HAUMMOCTb YPABHEHUS PETPECCUU B LIETIOM;
0) CITy>)KUT MEPOM 17151 OIICHKU BKITIOYEHUS (haKTOpa B MOJICIIb,
B) paHXXUpPYET (PaKTOPHI MO CUJIE UX BIUSHUS HA Pe3ybTaT.
7. HecMeleHHOCTh OLIEHKU IIapaMeTpa perpeccui, nonydennoit no MHK, o3nauaer:
a) UTO OHA XapaKTEPHU3YETCs] HAUMEHBIIIEH JUCTIEPCHUEH;
0) 4TO MaTEeMaTHYECKOE OXKUIAHUE OCTATKOB PABHO HYIIIO;
B) YBEJIMYECHHE €€ TOYHOCTHU C YBETUUYEHUEM 00beMa BHIOOPKH.
8. D heKTUBHOCTH OLICHKH NapameTpa perpeccuu, nonyueHHoi no MHK, o3nauaer:
a) UTO OHA XapaKTEPHU3YETCs] HAUMEHBIIEH JUCTIEPCHUEH;
0) 4TO MaTEeMaTHYECKOE OXKUIAHUE OCTATKOB PABHO HYJIIO;
B) YBEJIMYEHHE €€ TOYHOCTHU C YBETUUYEHHEM 00beMa BHIOOPKH.

9. CocToATENBHOCTD OLIEHKH NTapameTpa perpeccun, noiaydeHHon no MHK, o3nauaer:
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a) YTO OHA XapaKTEepU3yETCs] HAMMEHBUIEHN Tucnepcueit;
0) 9TO MaTeMaTHYECKOE 0KUJAaHHE OCTATKOB PaBHO HYIIIO;
B) YBEJIMYEHHE €€ TOYHOCTHU C YBEITUUYEHHEM 00beMa BIOOPKH.
10. Ykaxute HCTUHHOE YTBEPKICHHUE:
a) CKOPPEKTHPOBAHHBIA W OOBIYHBIN KOI((UIMEHTH MHOXKECTBEHHOM Je€TepMHUHALUU
COBIIAQJAIOT TOJBKO B TEX CIIy4asx, Korja OOBIYHBIA KOI((GUIIMEHT MHOKECTBEHHOMN
JeTepMUHAINH PaBEH HYJIIO;
0) cTaHgapTHbIe OMIMOKM KO3((UIMEHTOB PErpecCUM OMNPEAEISAIOTCS 3HAUeHHSAMH  BCEX
[IapaMeTPOB PETPECCHH;
B) IpPHU HaJUYUU TE€TEPOCKENACTUYHOCTH OLIEHKH I1apaMETPOB pErpecCUr CTaHOBSTCA
CMEILIEHHBIMH.
11. IIpn HanUYMK reTepOCKEAACTUUHOCTH CIIEAYET IPUMEHSATh:

a) oobrunbiit MHK; 6) 0600mmennsiit MHK; B) MeToa MakcUManbHOTO MPaBAOOI00MS.

Cucrembl DKOHOMETPHUUYECKUX YPAaBHEHUI

1. Haubomnpiiee pacripocTpaHeHHE B S)KOHOMETPUIECKUX MCCIICTOBAHUAX Oy YHIIN:
a) CUCTEMbl HE3aBUCUMBIX YPaBHEHU;
0) cucTeMbl PeKYPCUBHBIX YpaBHEHU;
B) CHICTEMBI B3aMO3aBUCHUMBIX YpaBHEHUH.
2. DHJOTEeHHbIE IEPEMEHHBIE — JTO:
a) MpenoNnpe/IesieHHbIe TIEpEeMEHHbIE, BIUAIONINE Ha 3aBUCUMbIE TIEpEMEHHBIE, HO HE 3aBUCSIINE OT
HUX, 0003HaYaroTCs Uyepe3 X .;
0) 3aBUCHUMBIC TEPEMEHHBIC, YUCIO KOTOPHIX PAaBHO YHCIy ypaBHEHUH B CUCTEME U KOTOpHIE

0003HauaTCs yepes J;

B) 3HAYCHMUSI 3aBUCUMBIX TICPEMEHHBIX 32 MPEANICCTBYIOMINMA MIEPUO] BPEMEHHU.
3. DK30TreHHbIE TIEPEMEHHBIE — 3TO:
a) Mpeonpe/IeICHHbIC IEPEMEHHbIE, BIUSIONINE Ha 3aBUCHMbIE TIEpEMEHHBIC, HO HE 3aBUCSIIIE OT
HUX, 0003HaYaI0TCA yepe3 X ;
0) 3aBUCHUMBIC TIEpEMEHHBIC, YUCIIO KOTOPHIX PAaBHO YHCIy ypaBHEHUH B CUCTEME U KOTOpHIC

0003Ha4ar0TCA Yepes ) ;

B) 3HAUEHMSI 3aBUCUMBIX NIEPEMEHHBIX 3a MIPEIIIECTBYIOLUINHI TepHo1 BpEMEHHU.
4. JlaroBble IEpEMEHHBIE — 3TO:
a) MpeIoNpe/ICIICHHbIE IEPEMEHHBIE, BIMSAIONINE HA 3aBUCUMbIE IIEPEMEHHBIE, HO HE 3aBUCSIINE OT

HUX, 0003HAYAIOTCA Yepe3 X .;
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0) 3aBHCHMBIC NEPEMEHHbIC, YHCIO KOTOPBIX PAaBHO YUCIy ypaBHEHHUH B CHCTEME M KOTOpbIE

0003HauaTCs yepes ) ;

B) 3HAYCHHMSI 3aBUCUMBIX MIEPEMEHHBIX 3a MPEAIICCTBY IO TePHO]] BPEMEHHU.
5. Jlnst onpeneneHus napaMeTpoB CTPYKTYPHYIO GopMy MO HEOOX0JMMO peoOpa3oBaTh B:
a) MPUBEACHHYIO (HOPMY MOJIEIH;
0) pekypcuBHYyI0 (hopmMy MOIEIH;
B) HE3aBUCUMYIO (hopMy MOJIEIH.
6. Monenb uaeHTUGUIpyeMa, eCITH:
a) YMCJI0 MPUBEACHHBIX KO (UIIMEHTOB MEHBIIIE YHCIIAa CTPYKTYPHBIX K03 (PULIMEHTOB;
0) ecu 4uCIo NMPUBEACHHBIX KO3()(PULIMEHTOB OO0JIbIIE YNCIa CTPYKTYPHBIX KO3()(UIIMEHTOB;
B) €CJIM YHUCIIO TapaMeTPOB CTPYKTYPHOM MOJIENH PAaBHO YUCITY MTapaMeTPOB MPUBEICHHON (HOPMBI
MOJIETIH.
7. Monenb HeuaeHTHPHUIHPYEMa, SCITH:
a) YUCJIO MPUBEICHHBIX KOA(D(PHUIIMEHTOB MEHBIIIE YHCTIa CTPYKTYPHBIX KO3(DPHUIIMESHTOB;
0) eciu YKCIIO MPUBEACHHBIX KO DHUITMEHTOB OO0IbIIIE YHCIa CTPYKTYPHBIX KOA(DDHUIIMEHTOB;
B) €CJIM YHUCIIO TapaMeTPOB CTPYKTYPHON MOJIEIH PABHO YMCITY MapaMeTPOB MPUBEIACHHON (HOPMBI
MO/IEJIH.
8. Mozenb cBepXuAeHTUPHUIHPYEMa, SCITH:
a) YMCJI0 MPUBEICHHBIX KOA(P(UIIMEHTOB MEHBIIIE YUCIIA CTPYKTYPHBIX KO (HUIIMEHTOB;
0) ecnu 4UCIIO NMPUBEACHHBIX KO0A(h(PULIeHTOB OOJIbIIIE YKCIa CTPYKTYPHBIX KO3 (PUIIHEHTOB;
B) €CJIM YHUCIIO TApaMETPOB CTPYKTYPHON MOJIIH PABHO YMCITY MTapaMeTPOB MPUBEIACHHON (HOPMBI
MO/ICJIH.
9. YpaBHeHHE UICHTUDUITUPYEMO, €CITH:
ay D+1< H;
o) D+1=H;
) D+1>H.
10. YpaBHeHue HeneHTU(DUITUPYEMO, €CITH:
ay D+1< H;
o) D+1=H;
8) D+1>H .
11. YpaBHeHue cBepXuACHTUPUIIUPYEMO, ECITH:
ay D+1< H;
o) D+1=H;
8) D+1>H .



12. Jlnst onipeienieHusl mapaMeTpoB TOYHO UACHTU(DHUIIUPYEMON MOJIEIH:
a) npumMensieTcs apymarossiiit MHK;
0) npumensietrcst kocBeHHblii MHK;
B) HU OJIMH U3 CYIIECTBYIOLIUX METOJIOB MPUMEHUTH HEIb3sl.
13. Jlns onpeneneHus mapaMeTpoB CBEPXUACHTUPHUIIMPYEMON MOJIEITH:
a) npumMensieTcs apymarossiit MHK;
0) npumensiercst kocBeHHblii MHK;
B) HU OIH U3 CYIIECTBYIOLINX METO/IOB MPUMEHUTH HEIb3sl.
14. JIns onpeneneHus mapaMeTpoB HEUACHTU(DULIUPYEMOI MOJEIH:
a) npumMensieTcs apyxiarossii MHK;

0) npumensiercst kocBenHublii MHK;

B) HH OJHMH M3 CYIICCTBYIOIINX MCTOAOB IIPUMCHUTDb HCJIb34.

BpeMennbie psaanl

1. ApauTuBHas MOJEIb BPEMEHHOTO PsiJla UMEET BU/I:

a)Y=T-§-F,
6)Y=T+S+E,;
B) Y =T-S+FE.
2. MYJ'II)TI/IHJ'II/IKaTI/IBHafl MOZACIIb BPEMCHHOI'O psijia UMCCT BU:
a)Y=T-§5-F,
6)Y=T+S+E;
B) Y =T-S+FE.

3. Koaddumnment aBrokoppensunu:
a) XapaKTepU3yeT TECHOTY JTUHEHHOM CBS3M TEKYIIETO W MPEIBIIYIIETO YPOBHEH psija;
0) XxapakTepHu3yeT TECHOTY HETMHEIHON CBS3M TEKYIIETO U MPEeIbIIyIIero ypoBHEH psa;
B) XapaKTEpHU3yeT HAIMYUE UM OTCYTCTBHE TEHACHLINN.
4. AnnutrBHAs MOJIeNTb BPEMEHHOTO Psifia CTPOUTCS, €CIIH:
a) 3HaAUEHUSI CE30HHON KOMIIOHEHTHI ITPEIIOJIaratoTCsi IOCTOSTHHBIMU JJISl Pa3JINYHBIX IUKJIOB;
0) aMIUIUTYy/1a Ce30HHBIX KOJIeOaHHI BO3pacTaeT UM YMEHBIIAeTCS;
B) OTCYTCTBYET TCHJICHIUS.
5. MyJIbTUINIMKAaTUBHAS MOJENb BPEMEHHOIO PsJia CTPOUTCS, €CIIN:
a) 3HaAUEHUSI CE30HHON KOMIIOHEHTHI ITPEIO0JIaratoTCsl IOCTOSIHHBIMU JJISL Pa3JINYHBIX LIUKIIOB;
0) aMIUIUTYy/1a Ce30HHBIX KOJIeOaHHI BO3pacTaeT UM YMEHBIIAeTCS;

B) OTCYTCTBYCT TCHACHLIUA.
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6. Ha ocHOBe mNOKBAapTaJIbHBIX JaHHBIX IOCTPOEHA aJJWUTUBHAs MOJIE]b BPEMEHHOIO psja.
CKoppeKTHpOBaHHbIE 3HAYEHUS] CE30HHON KOMIIOHEHTHI 3a NIEpBbIE TPU KBapTajia paBHbl: 7 — I kBapTai, 9
— II kBaptas u —11 — III kBapTan. 3HaueHHE CE30HHON KOMIIOHEHTHI 3a [V KBapTai ecTh:

a)5;

0)—4,;

B) —5.
7. Ha ocHOBe MOKBapTaJbHBIX JAHHBIX MOCTPOEHA MYJIbTHIUIMKATHBHAs MOJENb BPEMEHHOIO psja.
CKOppeKTHpOBaHHBIE 3HAYEHUS CE30HHOM KOMIIOHEHTHI 3a NIEpBbIe TpU KBapTana pasHsl: 0,8 — [ kBapran,
1,2 — II kBapran u 1,3 — III kBapTan. 3HaueHue CE30HHOI KOMIIOHEHTHI 3a [V kBapTan ecTb:

a)0,7;

0) 1,7;

B) 0,9.
8. Kpurepuii Jlap6una-YoTcoHna npuMeHseTcst JUIs:

a) OIPEJEIICHUs] aBTOKOPPEIISALIUU B OCTAaTKaX;

0) ompeneneHrs HaTMIusl CE30HHBIX KOJIeOaHUM;

B) JUTsI OLICHKH CYIIIECTBEHHOCTH MTOCTPOSHHON MOJICIIH.

HTOroBBIN TECT IO BCEMY KYPCY

1. HpI/I YBCIUMYCHUUN YUCIIA CTEIeHEH CB060,Z[BI (V vl OO) CTPEMUTCA K CTAHAAPTU3UPOBAHHOMY

HOPMAJIbHOMY pacIpeleIeHUIO:

a) pacnpeneneune CTerofieHTa; 0) ¥ >—pacnpeeieHue; B) pacnpeaeinenue dumepa.

4. Tonbko a) u 0).

1. Jla, Bce »dTu pacnpeneneHus

CTPCMSATCA K CTaHAAPTU3UPOBAHHOMY

5. Her, HM OJHO U3 YyKa3aHHBIX
HOPMAaJIbHOMY paclpeeiIeHUIO. o
pacrpeaeseHuit HE CTPEMUTHCS K
2. Tonbko a).
CTaHAapPTU3UPOBAHHOMY HOPMAaJIbHOMY

2. KoBapuanus sBisieTcs. ..

1. abconmoTHON MEpPOii B3aMMOCBSI3U

IIEPEMEHHBIX.

2. OTHOCHUTEJILHON MEpPOi B3aUMOCBSI3

H IICPCMCHHBIX.

3. Mepoil TECHOTHI 3aBUCUMOCTH

4. cMelIaHHbIM MOMEHTOM

pacmipenenenus nopsiaka 1,1.

5. HeHTpaIbHBIM MOMEHTOM TOPSIIKA

0,0.
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MCKOAY CHy‘IaI‘/’IHbIMI/I BCINMYHNHaAMMU.

3. BepHbIMU SIBISIIOTCS CIEYIOIIME IMEPEUMCIICHHbIE CBOWCTBAa KOBapHallMM JBYX CIIy4aiHbBIX

BCJIIMYHMH:

2
a) Oxy = Oyx; ) Oxx =D (X)= O .5 B) Oxy=0; ) Oyy < 0y *Gy; 1) cov(a +bX, ¢ +dY) = bdcov(X,Y).

1. [a, Bce BepHBIE. 4. Tonwko a), 0) u 1).

2. Tonbko a) u 0). 5. Takux cBOMCTB y KOBapHaIllH

3. Tonbko a), 6) u B). Het.

4. Kakue u3 nepeunciaeHHbIX CBOWCTBAa KOd3(duIMeHTa KOppessiuy CIydyalHbIX BEMMYMH X U Y
SIBJISTFOTCS] BEPHBIMU ?
a) pxx = 15 0) pyy = Pyxs B) =1 < py <1, 1) py =0, ecrm CB X u Y — HE3aBHCUMBEL

1) | pxy| =1, ecmn Y =a+ bx, rie a u b — HEeKOTOpbIE KOHCTAHTHL.

1. [a, Bce SBISAIOTCS BEPHBIMH. 4. Tonwko a), 0) u 1).

2. Tonbko a) u 6). 5. Takux CBOWCTB y Ko3(duimeHTa

3. Tonbko a), 6) u B). KOPPEIIALIN HET.

5. JIse CB He3aBUCUMBI, €CIIH. ..

1. oun HCKOPPCIUPOBAHBI. 5. BBINIOJHEHO II000€ U3 (S (591474:0)11170,€

COOTHOULICHUM:
2. OHU KOpPEINPOBAHBI.

a) P(x; y) = P(x)- P(y),
0) f(x; y) = f(x)- f(y),

n) F(x; y) =F(x)- F(y).

3. pxy = 0.

4. Oy = Oyx.

6. Kakoe u3 nepeuncieHHbIX yTBEPKACHNUN BEpHO?

1. HezaBucumocts CB X u Y < 4. Hesasucumocts CB X u Y <&
HekoppesnuposaHHocTs CB X n Y. HekoppenupoBaHHOCTE CB X n Y.

2. HezaBucumoctp CB X u Y = 5. HeszaBucumocth CB X u Y =
HekoppenupoBaHHOCTE CB X n Y.
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3. HexoppenupoBannocts CB X u'Y =

gesaBucuMoctb CB X Y.

HekoppenupoBaHHOCTE CB X u Y.

7. Joxon HaceneHUs UMEET HOPMAaJIbHBIN 3aKOH pacnpeneneHus co cpeaaum 3nadenuem 2000 pyo.

Y CPEIIHUM KBaJpaTUYECKUM OTKIOHeHHEM 962 py0. Ob6cnenyercs 1000 uenosek. Kakoe koamdecTBo U3

Hux Oyner umeth n1oxon 6omsine 3000 py6.? . HazoBuTe Hanbosiee BepoATHOE KOJTUYECTBO.

1. 100.

2. 150.

3.200.

4. 250.

5.300.

8. I/ISBCCTHO, 4TO pE3yJIbTaT (63.)'[.]'[) ca4un TeCTa 110 SKOHOMCTPHUKE HMECT HOpMaJ'ILHHﬁ 3aKOH

pacnpenenenus co cpeaanm 3HadeHneM 30. 20% cTyaeHToB nonydwin He MeHee 35 6amioB. MokHO 1

CKa3aTh, YeMY PaBHO Cpe/IHEE KBAAPATUUECKOE OTKJIOHCHHE YKa3aHHOM CIIy4ailHOW BEJIMYNHBI?

1.2.
2.3.
3.4.

4.5.
5.6.

9. ToueuHas orneHka Ha3bIBaeTcs 3HPEKTUBHOMU, €CITH. ..

1. e€ MaTeMaTHyeCKOE 0’KHJIaHUE PABHO
OIICHUBAEMOMY apaMeTpy.

2. cucTeMaTudecKas oIlInOKa
OIICHUBAHUS PABHO HYJIIO.

3. e€ mucnepcus paBHa HYJIO.

4. ¢ yBenuyeHueM O0OBEMA BBIOOPKH
JUCIIEPCHUs OLIEHKH CTPEMUTCSI K HYJIIO.

5. eé paucnepcus MEHbIIE AMCIEPCUU
0001 IPYroil ajbTEPHATHBHOW OIEHKH TP

(UKCUPOBAaHHOM 00bEME BHIOOPKH.

10.  Yewm ornmyaroTcst MHTEpBaJIbHBIE OLeHKU 17151 M(X) 171 HOpMalIbHOM ClTy4aiiHOM BEIMUNHBI

IIPY U3BECTHON U HEM3BECTHOU JAUCTIEPCUU?

1. Pazmaxom MOJy4aeMOTro

JOBCPUTCIIBHOI'O UHTCpBAJIA.

2. 3anaBaeMoit JIOBEPUTEIBHON
BEPOSITHOCTHIO.
3. TouyHOCTBIO MOJy4aeMbIX

BBIYMCICHUN  JJI I'paHull JOBCPHUTCIBbHBIX

UHTEPBAJIOB.

4. Jlns  TMOCTpOEHUs]  WHTEpBajia
UCIIOJIb3YETCSl CTATUCTUKA: B IEPBOM Cllydae
CTaHJApTU3UPOBaHHAsT HOpPMajibHas, a BO
BTOPOM  —  HMEIOIIas  paclpeicsiCHHue
CThIOIEHTA.

5. J171s1 3TOro UCNOJIb3yeTCsl CTaTUCTHKA!
B IIEPBOM CITydyae HOPMaJIbHO pacrpeaesi€éHHas,

a BO BTopoM — F-pacnpenenenue ®duiiepa.
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11. Kakue "3 mepeuuclieHHBIX ATalOB BXOJAT B OOIIYI0 CXEMYy IPOBEPKH CTaTHCTHYECKUX

TUnoTe3?

a) ®opMyJIMpOBKa MPOBEPSIEMOH (HyJI€BOI) U aJIbTEPHATUBHON (KOHKYPHUPYIOIIEH) TUIIOTES.

0) BeI0OOp COOTBETCTBYIOIIETO YPOBHS 3HAYMMOCTH.

B) Onpenenenue o0bEMa BHIOOPKH.

r) Bo16op kputepus a1 NpoBEpKU HyJIEBOW MMIOTE3HI.

n) OnpeneneHne KPUTHISCKON 00IaCTH M 00IaCTH PUHATHS TUTTOTE3HI.

e) Brrancaenue nmo BBI60pO‘lHBIM JaHHBIM Ha6moz[aeMoro 3HAUYCHUA CTATUCTUYICCKOI'O KPUTCPHUA.

)K) HpI/IHHTI/Ie CTaTUCTUYCCKOTI'O PCIICHUA.

3) [locTpoeHne OBepUTENTHLHOTO HHTEPBAIA.

1. Bce BXOaAT B 0011IyIO CXEMY.
2. Bce, kpome B).

3. Bce, kpoMme B) u 3).

4. Bce, kxpome x).

5. Bce, kpome 3).

12. Ommbka BTOpOro posa npy NpoBEPKE CTATUCTUUECKUX TUIIOTE3 IPOUCXOAUT, ECITH. ..

1. Oyner oTBepruyTa HyJIeBasi TUIIOTE3A.
2. Oyner npuHsTa HyJIeBasi THIIOTE3a.
3. Oyzer oOTBeprHyTa IpaBHIIbHAS

HyJIeBasl TUIIOTE3a.

THUIIOTE34a, B TO BPCMs KaK BEPHA HYJICBAs.

BpeMs KaK BEpHA aJbTEPHATUBHAS.

4. Oynmer nmpuHATAa albTEpPHATHUBHAs

5. Oyaer nmpuHATa HyJeBasi TUIIOTE3a, B TO

13. Ecnmu o — ypoBeHb 3HAUMMOCTH, a (1 — }) — MOIIHOCTH KpUTEPHS, TO...

1. o0 — BEpOSITHOCTH COBEPIIUTH OMINOKY
I pona, a B — BEpOSTHOCTH COBEPIIUTH OIMINOKY
II pona.

2. o — BEpPOATHOCTb HE COBEPUIUTH
ommbky I poma, a [ — BeposATHOCTH He
coBepuTh omuoOKy Il pona.

3. oL — BEPOSTHOCTH COBEPIIUTH OIMUOKY

I pona, a (1 — B) — BepOATHOCTh COBEPILIUTH

ommOky II poxa.

4. (1 — o) — BEpOSTHOCTb COBEPIIUTH
oumbOky I poma, a (I — ) — BeposTHOCT He
coBepmTh omuoky Il poxa.

5. (1 — o) — BEpOATHOCTb HE COBEPIIUTH
omnOky I pona, a B — BEpOSATHOCTh COBEPILIUTH

ommOky II pona.

14. B Boarorpaackoil akaaeMuu TOCYAapCTBEHHOW CIY>KObI MPOBEAEH aHAIHM3 YCIIEBAEMOCTH

Cpeau CTYACHTOB U CTyIeHTOoK 3a nocneaaue 10 ner. CB X 'Y — COOTBETCTBEHHO MX CyMMapHBIN Oast 3a
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BcE BpeMst yuéObl. IlomyueHs ciemytomue pesynbratel: X =400; ST =300; y =420; S’ =150. Moxuo

JM yTBEP)KJaTh, UTO JEBYLIKH B cpesiHeM y4darcs nyutie peost? [Tpunsats a = 0,05.

1. Jla, AeByWIKH B CpEIHEM Yydarcs 4. Ilposepsiemast runoresa M(X) > M(Y)
Jydie peosT. OblIa OTKJIOHEHA.

2. Her, neByIIKH B CpeHEM HE ydyaTcs 5. OcHoBaHuii Ui OJHO3HAYHOIO
Jydie peosrT. YTBEPKJIEHHSI, YTO JIEBYIIKH B CPETHEM Y4aTCs

3. Tlposepsiemast rumote3a M(X) = | myume pedsT, HET.
M(Y) Oblna mpuHsATa.

15. Omnpenensercs Hanu4ue JTUMHEWHON 3aBUCHUMOCTH MexAy ypoBHsMmu uHGsmmu (X) u (Y)
6e3paboTuibl B ctpane 3a 11 ser. [1o cTaTuCTHUECKUM JaHHBIM PacCYUTaH BHIOOPOUHBINA (SMIMPUIECKUN)
KO3(QQUIMEHT Koppemsauuu Iy, = 1, = — 0,34, CymecTByeT M 3HauUuMMas JIMHECHHAsA CBA3b MEXKIY
YKa3aHHBIMM NOKAa3aTeJsIMM B JAaHHOW CTpaHE Ha paccMaTpMBaeMOM BpeMEHHOM HHTepBaie? IIpuHaTh o

=0,02.

1. IIpoBepsieMasi THIIOTE3a Py, = 0 4. pyy CYIIECTBCHHO OTIHMYACTCS OT HYIIS:
ObLIa IpHUHSITA. Mexnay uHpmammern (X) m Oespadborumeit (Y)

2. IlpoBepsieMasi THIIOTE3a Pyy # 0 | CYIIECTBYET — ONMpeNen€HHas — OTpULATENbHAs
ObLiIa OTKJIOHCHA. JMHEWHas 3aBUCUMOCTb.

3. Pxy CYIIECTBEHHO HE OTIMYACTCS 5. Pxy CYLIECTBEHHO OTJIMYAETCS OT HYJIS:
OT Hyns, T.e. IHMHeiHOM 3aBucumoctu | MEKIy uHQAuued (X) n Oespaboruuei (Y)

mesxty nadusanuei (X) u 6espadoruneii (Y) | CYIIECTBYET — ONpENETEHHAs  TIOJOKHUTENbHAs

HE CYyILECTBYET. JTMHENHHas 3aBUCUMOCTb.

16. OCHOBHBIMH 3TalaMHu PErp€CCUOHHOIO aHaJIn3a ABJIAIOTCA:

a) BBIOOD BUA CBSI3H, T.€. (HOPMYIIbl ypaBHEHUS perpeccuu (crennpuKamnms MOoIeln);
0) ompeeneHne mapaMeTpoB BHIOPAHHOTO YpaBHEHUS (TTapaMeTpu3anus);

B) MPOBEPKA TECHOTHI JTMHEHHON CBSI3U MEXKIY TIOKA3aTEISIMU;

') aHaJIM3 Ka4eCTBA ypaBHEHUS (BepHpUKAIIHS);

,[[) yIy4YlieHUuC, COBCPHICHCTBOBAHUC TTOJIYUCHHOTO YPAaBHCHUS.

1. D10 — He Bce 3Tarkbl. 4. Bce aTH 3Tansl, Kpome ).
2. Bce atH oTarmsl, KpoMe B). 5. Bce aTu sTansl.

3. Bce atu 3Tansl, KpoMe T).

17. Kakue u3 npuBENEHHBIX YpPaBHEHUH SIBISIOTCS TEOPETUYECKOW JIMHEWHON PErpecCHOHHOU

MOJCJIBIO U SOMITUPUYCCKHUM YPABHCHUEM PETPECCCUM!
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a) M(Y[X =x;) =a + Bx;; nY=a+bX +e;
0)Y=a+pX+e e) yi=a+bxite;
B) yi= ot fBX;t+¢&; x) y; = a + bx;;

r) ¥ =a+bX;

1. a),0),B) u ), 1), €), K). 4.a),0),B) u 1),0).

2.6),B) u I),€). 5.a),0) u 1), 1),e).

3.a),0), u n),e).

18. KoadduumenTs! a 1 b SMOIMPHUUECKOT0 ypaBHEHUSI PErPECCUN MOTYT OBITh OLICHEHBI, HCXOMS

u3 YCJ'IOBI/Iﬁ MHUHUMH3AWHU CICAYIOMHNX CYMM!:
a) Zei = Z(yl _);i) = Z(yl _a_bxj);
i=1 i=1 i=1

O Y 01-7 =X 0=y )

3

B) Z|e[| = Z|yi _.);i| :Z|yi —a—bx,
i=1 i=1 i=1

D 2l-r=2 :

i=

1 n
Vi _;;yi

1) Zelz ZZ(yi _)A)i)z =Z(yi_a_b‘xi)2;
i=1 i=1 i=1

n ) n 1 n )
e) Z(yi_)_}) :Z(yi_;zyi) >

IpUYEM, 3TO — OTPAKEHHE CIECAYIOLUINX METOJI0B:

4. B) — METOA HaWMEHbBIIUX
1. a) u 6) — Merom MOMEHTOB, B) — METO]
. MOAYyJNEH, J) — METOJ HAaWMEHBIINX
HaVMEHBIIUX MOJYJNeH, O) U €) — MeToA
KBaJIpaToB;

MaKCHUMaJIBHOI'O HpaB,IIOHOI[O6I/ISI;

5. a) — MeToa MaKCHMaJIbHOTO
2. a) — METOoJ MOMEHTOB, B) — METOJ

" MPpaBIOTIOI00MS, B) - METOL
HAaUMEHBIIUX MOJIYJIEH, €) — METOJ, HaMMEHBIIUX

HAaVMEHBIIUX MOAYJIEH — METO,
KBaJpaTos; Aynei, 1) 8

o HaUMEHBIIINX KBaIPATOB.
3. B) U T) — METOJ HAUMEHBIIINX MOJYJIEH, 1) U

C) — MCTOJ HAUMCHBIIUX KBAaAPaTOB;

19. Kakoro Buga CBSI3b CYHIECTBYET MEXIY SMIMPUYECKHUMH KOIPPUIIMCHTAMH JTUHEHHOMN

perpeccuu y; = a + bx; + e; ¥ BBIOOPOUYHBIM KOA(PPHUIIUEHTOM KOppESIn?
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S
l.a=r —-;
Sx
2.a=y—-bx;
S
3.b=r —*;
XJSX

o
4. b=0—,
O-x
5.b=r, S".
)'S

20. Kakue wu3 HMKE NPUBEAEHHBIX YTBEP)KACHUH — HCTHUHHBI, M KaKHe — JIOKHBI (MJIM HE

onpeeneHsl)?

a) CHy‘laﬁHaﬂ MOrpCIIHOCTD € U OTKJIOHCHHUC €; COBIIAJIAI0T.

0) B perpeccnonHoi Mosienu 0ObSCHAIONIAsK IEpEMEHHAs ABISETCS (PaKTOPOM H3MEHEHUS 3aBUCUMOM

IIEPEMEHHOM.

B) JIuHeliHOe ypaBHEHHE PErpeccuu sBIseTCs TUHEHHONW (PyHKIMEH OTHOCUTENbHO BXOASIINUX B HETO

NEPpCMCHHBIX.

r) Ko pumenTsr TeopeTnyeckoro 1 SMOUpU4ecKoro ypaBHEHUH perpeccuu siBisitorest mo cyta CB.

1) 3HaueHus: oOBSACHSIONIECH TepeMEeHHON MapHOT0 JIMHEHHOTO yYpaBHEHUsI perpeccui sBistoTest CB.

e) Koapdunuent b, smmupuueckoro mnapHOTO JIUHEHHOrO YpaBHEHHUS PErpeccCHH MOKa3bIBaeT

MPOUCHTHOC NU3MCHCHUC 3aBHCUMOI nepeMeHHoﬁ Y Ipru OJHOIIPOUCHTHOM U3MCHCHUU X.

x) Kosdduuuent b; perpeccun Y Ha X UMeET TOT e 3HAK, YTO U KOIPOUIMEHT KOPPENIALMH Tyy.

3) MHK ynoben teM, 4To HaxoXJeHHE OLIEHOK KO3()(UIIMEHTOB perpeccuu CBOJIUTCS K PELICHHUIO

CUCTEMBI INHEWHBIX aJIreOpanyecKux ypaBHEHUH.

I/I) HapHaﬂ JIMHEMHas perpecCuoHHass MOACJIb UMCET CJ'I8.6YIO MMPAKTUYCCKYHO 3HAYMMOCTDH, TAK KakK

mo0asi 5KOHOMHUYECKasl IEpPEMEHHAsI 3aBUCUT HE OT OJHOM, a OT OOJIBIIOro Yuciia (haKTOpOB.

1. a), B), 1), €) — HICTHHHO, 0), T), X), 3),
1) — JIO)KHO WJIU HE OIpeIeIeHO.

2. 0), B), X), 3) — HICTUHHO, a), T), ), ),
1) — JIO’KHO WJIM HE OIPEACIICHO.

3. a), 0), B), T) — KCTUHHO, 1), €), X), 3),

1) — JIO)KHO WJIH HE OIpeiesIeHO.

4. a), 1), 1), ) — UICTUHHO, 0), B), €), X),
3) — JIOYKHO WJIM HE OTPEICIICHO.
5. 0), B), 1), €), 3) — HICTHHHO, a), T), X),

1) — JIO’)KHO WJIM HE OIPECIICHO.

21. Kak Bbl cumtaere, ecnu Mo OJHOH M TOH JX€ BBIOOPKE pacCUMTaHbl perpeccuu Y

HaXu XHaY,To COBOAAYT JU B 3TOM CIydae JUHUU PETPECCUU?

1. Het, npakTU4e€CKH HUKOTIA.
2. la, coBnaayT BCera.

3. CoBnagyT, eciu BbIOOpKa OOJIbIIAs.

4. CoBmaayT, eciiu BEIOOpKA MaJasi.

5. CoBmagyT, eclu JTaHHbBIE

HECTPYIIIAPOBAHBI.

22. Cytb MHK coctoum B...



77

1. MHUHUMH3AOUU CYMMBbI KBaApaToOB 4. MHUHUMH3AOUU CYMMBbBI KBaApaToOB

KOA((QUITUEHTOB PETPECCHH. OTKJIOHEHHI TOYEK SMIIUPUYECKOTO YPaBHEHHUS
2. MUHHUMH3AIMM CYMMBbI KBaJIpaTOB | PErpecCUu OT TOYEK  TEOPETHYECKOIO
3HAYEHU 3aBUCUMOM TTIEPEMEHHOM. YpaBHEHUS PETPECCHUMN.
3. MUHMMM3ALMKA CYMMBbI KBaJpaToB 5. MHHHMMH3ALMU CYMMBI KBaJpaTOB
OTKJIOHEHUH TOYeK HAOJNIOAEHMM OT TOYEK | OTKIOHEHMH TOYEK HAONIOAEHUI OT TOYEK

AMITUPUYECKOTO YPAaBHEHHSI PErPECCHH. TEOPETUIECKOTO YPABHEHHUS PETPECCHH.

23. Ecnam mepemennas X mMpUHHMAET cpeaHee MO BBIOOpKE 3HaueHWE X , TO KaKWe W3 . HIKE

MIPUBEAEHHBIX YTBEPKACHUN — UCTUHHBI?

a) HaGmomaemas BelMuriHa 3aBUCUMOM TTIEPEMEHHOM Y paBHA CPETHEMY 3HAYCHHUIO y .

6) PaccunranHoe mo ypaBHeHHIO perpeccud Y = a + bx 3HaueHue mnepeMeHHOH Y
B CpEIHEM PaBHO ), HO HE 0053aTENIbHO PaBHO €My B KQKJIOM KOHKPETHOM CIIydae.

B) PaccunrtanHoe mo ypaBHeHuio perpeccud Y = a + bx 3HaueHue nepeMeHHOU Y
B CPEJTHEM PABHO y .

r) OTkiI0oHeHHe 3HaueHus Y (X ) MUHUMAJIBHO CPEIU BCEX JIPYTUX OTKIOHEHUH.

1) 3HadyeHue Y (X ) o0s3aTesIbHO PaBHO J .

O a) u 6). OB)ur).
O a) u B). O B) u ).
O6) ur).

24. Tlo BbI6opke 00BEMa n = 10 MOTyUeHBI CIeayIONUe JaHHbIE:
> x, =993,40;> y, =531,30;) x,y, =53196,61; > x’ =105004,50;
r_ =0,75.

xy

Paccunraiite onenku kodppurpentos perpeccuu Y Ha X (Y =a+bx)uXuvaY (X =c+dy).

O a=0,066; b= —8,523; O a=353,487;, b=28,523;
c=-—2353,487; d=46,573. c=-46,573; d=-0,066.

O a=46,573; b= 0,066; Oa=-0,066; b=353,487;
c=-1353,487, d=28,523. c=-28,523; d=46,573.

O a=8,523; b= 46,573;
c=-0,066; d=353,487.

25. «I'pyboe» mpaBWio aHaIW3a CTATUCTUYECKOW 3HAYUMOCTH KOI(PQPUIIMECHTOB pErpeccuu

a
3aKJIFOYAeTCsl B TOM, YTO €CJU t — cTaTucTuka (f, = S_ W t, = S—) 3aKJII04Y€Ha B CIEAYIOIIUX Mpeaeiax:

a b



a)|t|<1; 6)1<|t|<2; B)2<|t|<3; 1)t
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| >3, To...

1.

a) koapuuueHT perpeccuu 3Hauum ¢ oo = 0,01;
0) koaddurueHt perpeccun 3HauuM ¢ o = 0,02;
B) Koo durment perpeccun 3HauuM ¢ o = 0,05;
r) ko3 durment perpeccuu 3HaunMm ¢ o, = 0,1.
2.

a) koa¢pdunueHt perpeccuu 3Haunm ¢ oo = 0,1;
0) koa(pdurment perpeccuu 3HaunuM ¢ o, = 0,05;
B) Koa(ddurmeHT perpeccuu 3Hauum ¢ o = 0,02;
r) KoadpunueHT perpeccuu 3HaunMm ¢ oo = 0,01.
3.

a) Kod((UIMEHT perpeccud He MOXET OBbITh
MpU3HAH 3HAYUMEBIM;

0) Koadpdurment cnabo 3nagnm (o0 = 0,01);

B) KO3((UIMEHT 3HAYMM C BEPOSTHOCTBIO O
0,05;
I) MOYTH TapaHTUPOBAHO HAJIWYUE JIMHEHHOU

KOPPEJSILIMOHHOM cBsi3U (oL = 1).

4.

a) kKod(hduImeHT perpeccun HE MOXKET OBITH
MpU3HAH 3HAYMMbBIM, TOBEpUTENIbHAS BEPOSTHOCTD
coctaBisieT y < 0,7;

0) Koapdunument cnado 3aauum (0,7 <y <0,95);
B) ko3¢ ¢urment 3naunm 0,95 <y < 0,99;

I) MOYTH TapaHTUPOBAHO HAJIWUYHE JIMHEWHON
KOPPEJAIMOHHOM CBs3U (Y = 1).

5.

a) KO’(pQUIMEHT pPEerpeccCuu He MOXET ObITh
NPU3HAH 3HAYMMBbIM, IOBEpUTEIbHASI BEPOSITHOCTD
cocTtaBisger a <0,7;

6) Koaddumment cnado 3naunm (0,7 < a0 < 0,95);
B) k0o durment 3Hauum 0,95 < a0 < 0,99;

I) IOYTH TapaHTUPOBAHO HAIWYME JIMHEWHOMN

KOPPEJSIIIMOHHOM CBsi3U (oL = ).

26. B uéM cyTb npenckazaHusi MHAUBUYaTbHbBIX 3HAYCHUN 3aBUCUMON MEPEMEHHOM ?

B MMOCTPOCHUNU  OOBCPUTCIBHOI'O

HHTCpBAJIA, B KOTOpOM OKa3bIBarOTCsA

1000% Bcex ToOYeK HAOIIOACHUS.

2. B moctpoeHHH JOBEPUTEITHHOTO
WHTEpBaa, 3a TpaHHUIIAMHU KOTOPOTO
okasbiBaroTcs 1000% Bcex TOUeK HAOIIOACHHS.

3. B 1nocTpoeHuUH 1OBEPUTEIHHOTO
WHTEpBaja, 3a TPAaHULAMH KOTOPOTO MOTYT
okazatecs He Oonee 1000% Bcex ToOUeEK

Ha6JIIOILCHI/ISI npu KaXXJ10M KOHKPCTHOM

3HaYEHUH 0OBACHAIOIIEH IEPEMEHHOM.

4. B mocTpoeHHH JOBEPHUTEIBHOTO
UHTEpBaJia, 3a TPAHHWIAMH KOTOPOT'O MOTYT
okazatbcsa He Oonee 1000% Bcex TOYEK

Ha6J'IIOI[€HI/I$I npu KaXX10M KOHKPETHOM

3HAYCHUH OOBSICHIEMON NIEPEMEHHOM.
5. B 1oCTpoeHHMM [1OBEPUTEIBHOTO
MHTEpBaJla, 3a TPAaHHULAMU KOTOPOTO

100y%

MOTYT

oKazaThbcs He Oojee BC€X TOUYCK

Ha6JHOI[€HI/I$I npu KaXX10M KOHKPCTHOM

3HaYEHUH 0OBACHAIOIIEH IEPEMEHHOM.




27. B kakux mpejenax u3MeHsieTcss Koo Gpuiment qerepMunaniuu R??

1.0r—1 mo + 1. 4.0t 1 mo + 0.
2.010 mo +1. 5. 0T — o0 J10 + 0.
3.01 0 mo + 0.

28. SIBneHme T'CTCPOCKCAACTUIHOCTHU — I3TO...

1. OCTOSIHCTBO IUCTIEPCHUMU. 4, HEIIOCTOSIHCTBO JIACTIEPCUH
2. TIOCTOSTHCTBO JMCTIEPCUU OTKJIIOHEHUH. | OTKJIOHEHU &;.

3. HEMOCTOSHCTBO JIUCIIEPCHH. 5. sABIIEHUE, TIPU KOTOPOM BEpOSITHBIE
pacupeneneHus CIydalHBIX OTKIOHCHUH &;

IIpU pa3IMIHBIX H&6J’II~O}1€HI/I$[X OAHMHAKOBBI.

29. Yro nmo3BoseT NpoBepuTh cTaTucThka Jlapomna—Yorcona DW?

1. Hannuue wim oTcyTCTBUE 4. Hanuuue uim OTCyTCTBUE

reTepOCKeIaCTUIHOCTH. ABTOKOPPEISIIUN MEXKTy HAOII0AaeMbIMU
2. Hanmmume xoppensuun [IOKa3aTeIsIMU.

MePEMEHHBIX. 5. Hanmune HenuHENHOW perpeccuu
3. OTcyTcTBUE 3aBUCHMOCTH MEXKAY MEXIy NepEMEHHBIMHU.

[IEPEMEHHBIMH.

30. MyJbTHKOJUIMHEAPHOCTH — 3TO. ..
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1. B3aMMOCBS3b IEPEMEHHBIX. 4. cunpHast KOpPEIALUOHHAS

2. nuHeWHas B3aMMOCBSI3b IEPEMEHHBIX. | 3aBHCUMOCTBH MEXIY OOBSICHAEMOU U

3. nuHelHas B3aMMOCBSA3b 00BSACHSIOLIEH TEpEMEHHBIMU.
OOBSCHAIOIUX NEPEMEHHBIX. 5. cunbHAsE KOppENALUOHHAs
3aBUCUMOCTb MEX/y 00BACHAEMBIMU

NEPCMCHHBIMU.

31. OueHka 3HaYUMOCTH NTapaMETPOB YPaBHEHUS PErPECCUU OCYILIECTBIISIETCSI HA OCHOBE:
a) t - kpurepus CTbIOJIEHTA;

0) F - xpurepus ®umepa — CHenexopa;

B) CpeIHEl KBapaTUIECKOU OIUOKY;

T') CpeTHEH ONMUOKY armpOKCUMAIIHH.
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32. Koaddunuent perpeccun B ypaBHeHHH y = 9,2 +1,5- x, XapaKTepU3YIOLIEM CBSI3b MEXAY 00BEMOM
peaTM30BaHHON MPOIYKIUU (MJIH. Py0.) U MPUOBLIBIO MPEANPUATHNH aBTOMOOHMILHOM MTPOMBIIIIICHHOCTH
3a roJ (MJIH. py0.) O3HauYaeT, YTo MpPH YBEIMUEHUU O0beMa pealn30BaHHON MpoAyKUMU Ha 1 MIuH. pyo.
MpHUOBLIb YBEIUYUBACTCS HA:
a) 0,5 %;
r) 0,5 MuH. pyo.;
B) 500 ThIC. PYO.;
r) 1,5 muH. pyo.

33. KoppensiinoHHOE OTHOIICHHE (MHIEKC KOPPEIISIINK ) U3MEPSIET CTETIEHh TECHOTHI CBSI3U MEXKIY X U Y
a) TOJIbKO IPU HEJTMHENHON opMe 3aBUCHMOCTH;
0) npu 1r000# PopMe 3aBUCUMOCTH;

B) TOJIBKO IIPpU JINHEMHOM 3aBUCHUMOCTH.

34. 1o HampaBJICHUIO CBS3M OBIBAIOT:
a) YMEpEHHBIE;
0) npsMbIE;

B) IPSIMOJIMHEWHBIE.

35. Tlo 17 wnHabmiomeHWsIM TIOCTPOCHO YpaBHEHHME perpeccuu:y =b, +bx, +b,x,. Jna mnpoBepku

3HAUYMMOCTH YpaBHEHUS BBIUHMCIEHO Ha0I01aeMoe 3HaueHue t - craTucTuku: 3.9. BoiBoa:

a) YpaBaenue 3Haunmo nipu o= 0,05;

0) YpaBuenne neznaunumo npu o, = 0,01;

B) YpaBHeHue He3Hauumo 1pu a = 0,05.

36. KakoBbl nocnencteusi Hapymenus nonyuieHus MHK «Mmatematuueckoe 0xuJaHHE PErpecCUOHHBIX
OCTaTKOB PaBHO HYJIO»?

a) CMelieHHbIe OLIEHKN K03()(DUIIMEHTOB perpeccuu;

0) D¢ dexTuBHBIE, HO HECOCTOATENBHBIE OIIEHKH KOA(PPHUIINEHTOB PErPECCHH;

B) HeadppextupHbIe onienkn K03 PUITMEHTOB perpeccuu;

r) HecocTosiTenbHble OLeHKH KO3 (UIIMEHTOB PErpecCui.

37. Kakoe u3 cienyomux yTBEp>KISHUH BEPHO B CIIydae reTepOCKEIACTUYHOCTA OCTATKOB?
a) BriBogsl 1o t u F- cratucTikam sSBISIOTCS HEHAIEKHBIMU;
0) ['eTepocke1aCTUMHOCTH MPOSBISIETCS Yepe3 HU3KOe 3HaUeHue cTaTucTuku [lapOuHa-YoTcoHa;

B) IIpu reTepockeJacCTUYHOCTH OLIEHKU OCTAOTCS 3((EeKTUBHBIMU;
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r) OueHku napaMeTpoB ypaBHEHHUS PETPECCUHU SABIISIOTCS CMELICHHBIMU.

38. Ha uem ocHOBaH TecT paHroBo koppemsauuu Cnupmena?
a) Ha ucnonb30BaHuy t — CTaTUCTHKH;
0) Ha ucnons3oBanum F — ctaTuctukw,

8) Ha ucnons3oBanuu y°;

r) Ha rpadmyeckom ananmse ocTaTKoOB.

39. Ha yem ocHoBaH tecT Yaura?
a) Ha ucnonp30BaHuy t — CTaTUCTHKH;
0) Ha ucnonws3zoBanuu F — ctaTuctuku;

B) Ha ucnonw3osanuu y°;

r) Ha rpadnyeckom ananmse ocTaTKoB.

40. KakuM M€T0/10M MOYXHO BOCIIOJIb30BaThCs AJIsl yCTPAaHEHMs aBTOKOPPEISILIMU?
a) O00OLIEHHBIM METOJJOM HAaUMEHBIIINX KBaJIPaTOB;

0) B3BenieHHBIM METOZIOM HAMMEHBIIINX KBAPaTOB;

B) MeTo10M MakCHUMaJIbHOIO MpaBaono00Ms;

F) I[BYXH_IaFOBBIM MCTOAOM HAMMCHBIINX KBAJAPATOB.

41. Kak Ha3bIBaeTCA HApYLIEHHUE OMYIIEHUS O MOCTOSHCTBE JUCTIEPCUHN OCTATKOB?
a) MyJIbTUKOJIIMHEAPHOCTH;

0) ABTOKOppeIsLus;

B) ['eTepockenacTuuHOCTB;

r) 'oMOCKeJaCTHYHOCTD.

42. QUKTUBHBIE IEPEMEHHBIE BBOJATCS B!

a) TOJIBKO B JIMHEHHBIE MOJIEIIH;

0) TOJIbKO BO MHOKECTBCHHYIO HEJIMHEHHYIO PETrPECCHIO;
B) TOJIBKO B HEJTMHEHHbBIE MOJIEIIH;

') KaK B JIMHEWHbIE, TAK U B HEJIMHEHHBIE MOJIEIH, IPUBOUMBIE K JTUHEHHOMY BH]LY.

43. Ecnum B wMarpuue MNapHBIX KO3(PQPUIMEHTOB KOPPENSILIMA BCTPEUaloTCA |rxix_,- |>0,7, T0 »9TO

CBHUAECTECJILCTBYCT:
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a) O HaIM4YUKU MYJIbTUKOJIJIMHEAPHOCTH;
0) O0 OTCYTCTBUU MYJIHTUKOJUTUHEAPHOCTH;
B) O HaNMWYMH aBTOKOPPEIISIINH;

r) O6 OTCYTCTBUU T€TEPOCKETACTUIHOCTH.

44. C noMouib0 Kakoi Mepbl HEBO3MOXHO N30aBUTHCS OT MYJIBTUKOJUINHEAPHOCTH?
a) YBenuueHue o0bemMa BIOOPKH;

0) UckitoueHus nepeMeHHbIX BBICOKOKOPPEIUPOBAHHBIX C OCTAIbHBIMU;

B) M3MeHeHue crienudukanuy MoJeny;

r) [IpeoOpa3oBanue ciay4aifHOM COCTABIAIOMIEH.

45. Ecmu M —m 2 k —1 u panr matpuisl A menbiie (K-1) To ypaBHeHue:
a) CBepXUeHIU(DHUIIMPOBAHO;
0) HeuIeHTU(DUITMPOBAHO;

B) TOYHO UACHTU(PHUIIMPOBAHO.

46.YpaBHEHHE PErpecCU UMEET BUI:
a) M .(Y)=f(x,...x,);

0) y=M (x)+¢;

B) M (X)=f(x,0, ).

47. B uem coctouT mpobiema uaeHTUPUKAITIH MOIETN?

a) TIOJY4YEeHHE OJHO3HAYHO OIPEIEIICHHBIX MapaMeTPOB MOJENH, 3aJaHHON CHUCTEMOW OTHOBPEMEHHBIX
ypaBHEHUH;

0) BBIOOp M peanu3anys METOAOB CTaTHCTHUECKOTO OLCHWBAHHMS HEU3BECTHBIX MAapaMEeTPOB MOEITH IO
MCXOJIHBIM CTAaTUCTHYECKUM JITAaHHBIM;

B) MPOBEpPKA aJIEKBAaTHOCTH MOJIEIIH.

48. Kakoii MeTO1 MPUMEHSICTCS ISl OLICHUBAHKSI TAPAMETPOB CBEPXHUICHIIU(PUIIUNPOBAHHOTO YPaBHCHMU?
a) O6o6mennsii MHK

6) IMHK, KMHK;

B) KMHK;

r) JIMHK.
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49. Ecnu kauecTBeHHas TMepeMeHHash uMeeT k anbTepHAaTHBHBIX 3HAYCHHI, TO MPHU MOJCIHPOBAHHH
UCTIOB3YIOTCS:
a) (k-1) puxTHBHAs NepeMeHHas;
0) k GUKTUBHBIX NTEpEMEHHBIX;
B) (k+1) puxTHBHAS IEepeMeHHas;

r) 2k QUKTHBHBIX IEPEMEHHBIX.

50. AHanu3 TECHOTHI U HANpPaBJICHUS CBs3€il IBYX MPU3HAKOB OCYIIECTBIISIETCS HA OCHOBE:!
a) MapHOro KO3 GHUIMEHTa KOPPENIALUY;

0) koadduIMeHTa 1eTePMHUHAIINN;

B) MHOKECTBEHHOT0 KO3()(pUllMeHTa KOPPEALIUH.

r) cratucTuku CThIOICHTA.

51. B nuHeitHOM ypaBHEHUU Y x=a0Ta;X KO3P(UIUEHT perpeccuu MoKa3bIBaeT:
a) TECHOTY CBSI3H;

0) nomto aucnepcun "Y", 3aBucumyto ot "X";

B) Ha CKOJIBKO B cpeAHeM u3MeHutces "Y" npu usmenenuu "X" Ha OJHY €/IMHUILY;

r) omuOKy K03 (HUIIMeHTa KOpPEAIHH.

52. Kakoit moka3aTenb HCIONB3YeTCs JUIsl ONpeIeIeHHs] YacTU BapHaluu, 0O0yCIOBICHHONW W3MEHEHHUEM
BEITMYHHBI H3y4daemoro (axkropa?

a) kod(punmeHT Bapuanuu;

0) K03(pPUITMEHT KOPPEIALINH;

B) KO3 (PHUIIMEHT NeTepMUHALINH;

T') KO3 PUIHUEHT FMaCTUYHOCTH.

53. KoahpummeHT 351aCTHIHOCTH ITOKa3bIBACT:

a) Ha CKOJIbKO % M3MEHMTCS 3HaYeHUE Y IpU U3MEHEHUH X Ha 1 %;

0) Ha CKOJIbKO €IMHHUII CBOETO U3MEPEHUS U3MEHUTCS 3HaYeHHe Y IpU U3MEeHeHuH X Ha 1 %;

B) Ha CKOJIBKO % M3MEHUTCS 3HAYCHHE y MPU U3MEHEHHUH X Ha €]. CBOCT0 U3MEPEHHUSI.

I') Ha CKOJIBKO CJMHHUI[ CBOETO HM3MEPCHUS M3MEHUTCS 3HAUCHUE y TPH MU3MEHEHUH X Ha €Jl. CBOETO
U3MEpEeHUs.

54. Kakue MeTopl MOKHO MPUMEHUTH JIJIsl OOHAPYKEHUS T€TePOCKETACTUIHOCTH?

a) Tect 'ondenna-Kpannra;

0) Tect panrosoii koppensiun CrinpMeHa;

B) Tect [lap6una- YotcoHa.



r) Kpurepuii @uiepa.
55. Ha yem ocuHoBan tect ['ondensaa -KBanara
a) Ha ucnonp30BaHuy t — CTaTUCTUKH;

0) Ha ucnonws3zoBannu F — ctatuctuku;
B) Ha ucnonb3oBanuu y°;

r) Ha rpaduueckom ananmse ocTaTKOB.

Tecmul ouenusaromes no 100 bannvrou wxane. Bee 3a0anus pa6HOYEHHbL.
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