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ABSTRACT

Bachelor’s degree in 38.03.01 Economy

Educational program: «Business Informaticsy»

Course title: «<Ekonometrica 2»

Variable part of Block 1, 3 credits

Instructor: Elena Oleinik, Doctor of Economic Sciences, Professor

At the beginning of the course a student should be able to:

— the ability to use basis economic knowledge in the selection factors in
econometric models;

— .the ability to develop new research methods to change the scientific and
industrial profile of its professional activity;

— the ability to collect, store, process and evaluate the information needed for
modeling and forecasting the development of economic systems.

Learning outcomes:

— the ability to choose tools for processing economic data in accordance
with the task, analyze the results of calculations and substantiate the findings
(GPC-3);

— the ability based on the description of economic processes and
phenomena to build standard theoretical and econometric models, to analyze and
meaningfully interpret the results (PC-4);

— the ability to analyze and interpret the data of domestic and foreign
statistics on socio-economic processes and phenomena, to identify trends in socio-
economic indicators (PC-6).

Course description:

1 Endogeneity and multicollinearity problem missed and redundant factors;
instrumental PE-belt; problem jendogennosti; stochastic regressors; Hausman test;
methods of dealing with multikollinearnostju.

2. Maximum likelihood Estimation: maximum likelihood estimation (MLE)
properties of the MTO; three major test specification: test the relationship
credibility, Wald test, test of the Lagrange multipliers; The MTO for the linear



regression model; tests the relationship believable Wald and Lagrange multipliers
in the classical regression model in testing hypotheses about the existence of linear
restrictions on the parameters

3. limited dependent variable Models: discrete dependent variables; binary
choice models; linear probability models; Probit and Logit models; the
interpretation of coefficients in binary choice models; maximum likelihood
estimation in the Probit and Logit models; specification errors in binary choice
models; multiple choice model.

4 Models with cenzurirovannymi and truncated dependent variables: Tobit
model; whirpool and ineptitude of the ols estimates; maximum likelihood
estimation; T-2 model (model Heckman): description, evaluation, and
interpretation; model of a life time.

5. Model with lagirovannymi variables model with lagirovannymi variables.
Model of distributed lags. Score model distributed lags. Polynomial lags (Almona
model). Geometric lags (Coyk model)

6 Models and Autoregressive model with avtokorreljaciej: avtokorreljaciju
test (Durbin tests and Lagrange multipliers); examples of models with
lagirovannymi variables (partial alignment model of adaptive expectations,
correction of errors); Ggranzhera test on cause-effect relationships.

7. The unit root and Cointegration. Fixed temporary OC Dov: stationarity.
random walk. AR (p) process; isolated roots; Dickey-Fuller statistics; imaginary
regression; Cointegration; approaches Engel and Granger; kointegrirujushhij
vector; Long-term dynamic balance; trend, seasonality, differences; stationarity
tests; ACF and PACF; Yule-Walker equations; MA model; reversibility; properties
of ARIMA models; the procedure of Box-Jenkins.

8. A system of regression equations: superficially unrelated equations (SUR);
simultaneous system level-ings; structural and stripped-down form; serial numbers
and rank; evaluation of the simultaneous equations: indirect LMS two stepper
LMS.

9. Regression analysis of panel data: Panel data with the presence of two



periods; Fixed regression ESPs-fektami; regression with fixed temporary effects;
random effects; check for random effects; unbalanced model.
Main course literature:

1. Afanasyev V. time series analysis and forecasting [electronic resource]:
tutorial/Afanasyev V. — Saratov: Al Pl Er Media, 2019-295 p. — (rus). -
Access: http://www.iprbookshop.ru/78217.html

2. Chaos and time-series analysis / J.C. Sprott .—Oxford : Oxford University
Press, 2004..-507p.
http://lib.dvfu.ru:8080/lib/item?id=chamo:340242&theme=FEFU

3. Econometrics: tutorial for masters: tutorial for institutions of higher education
for economic professions/[i. eliseeva, s. v. Kurysheva, y. Neradovskaja, etc];
Ed. I. Eliseeva; Saint-Petersburg State University of Economics and finance.
Moscow: Harvard Business Press, 2012. —-449 p. — (rus). - Access:
http://lib.dvfu.ru:8080/lib/item?id=chamo:693554&theme=FEFU

4. Information technology data analysis. Data Analysis: a textbook for higher
educational institutions on management and economic specialities and
directions/y. 1991; Moscow State University, Faculty of public administration.
Moscow:  University, 2014. -291 p. — (rus). -  Access:
http://lib.dvfu.ru:8080/lib/item?id=chamo: 417764&theme=FEFU

5. Methods and models of Econometrics. Part 2. Econometrics spatial data
[electronic resource]: tutorial/Oi Bantikova [etc.]. Is the electron. text data —
Orenburg: Orenburg State University OD ACB, 2015-435291 p. — (rus). -
Access: http://lib.dvfu.ru:8080/lib/item?id=IPRbooks:IPRbooks-
52325&theme=FEFU

6. Methods and examples of statistical estimates time series: a textbook for
universities/s. Trofimenko; Technical Institute (branch) of the North-Eastern
Federal University in the city of Neryungri. -2012.—79 p.— — (rus). - Access:
http://lib.dvfu.ru:8080/lib/item?id=chamo:718547 &theme=FEFU

7. Nosko V. P. Econometrics. Basic techniques and an introduction to regression

analysis of time series/p. Nosko; Institute for the economy in transition.


http://lib.dvfu.ru:8080/lib/item?id=chamo
http://lib.dvfu.ru:8080/lib/item?id=IPRbooks:IPRbooks-52325&theme=FEFU
http://lib.dvfu.ru:8080/lib/item?id=IPRbooks:IPRbooks-52325&theme=FEFU
http://lib.dvfu.ru:8080/lib/item?id=chamo:718547&theme=FEFU

Moscow 2004.-501 p.— — (rus). - Access:
http://lib.dvfu.ru:8080/lib/item?id=chamo:8073&theme=FEFU

8. Oleinik E. B. The basics of time series analysis: a tutorial/ Oliynyk E. B.; Far
Eastern Federal University of Moscow]: [Energy], 2017/-153 p.— (rus). -
Access: http://lib.dvfu.ru:8080/lib/item?id=chamo:844406&theme=FEFU

9. Oleinik E. B. Econometric modeling: scholastic-methodical allowance
[universities]/e. b. Oliynyk, E.b. Vladivostok: Pacific Economic University,
201-175 p.— (rus). - Access:
http://lib.dvfu.ru:8080/lib/item?id=chamo:357709&theme=FEFU

10.Plotnikpv A.N. Elementary theory analysis and statistical modelling of time
series [electronic resource]: Tutorial/a.n. carpenters. Is the electron. Dan. -Saint
Petersburg: 2016. -220 https://e.lanbook.com/book/72992

11.Shilov Z.V. Econometrics [electronic resource]: tutorial/Shilov Z.v.-electron.
text data — Saratov: Al Pl Ar Books, 2015. — 148 p.— (rus). - Access:
http://lib.dvfu.ru:8080/lib/item?id=IPRbooks:IPRbooks-33864&theme=FEFU

12.Stock J., Watson M. Introduction to Econometrics: a primer on economic
areas and specialties of universities/ Stock James and Mark Watson; Lane. with
engl. M. Y. Turuncevoj; Russian Academy of national economy and public
administration under the President of the Russian Federation Moscow: case,
2015-835Valentinov A. Econometrics: Tutorial: Moscow: Dashkov and co,
2012-445 p.— (rus). - Access:
http://lib.dvfu.ru:8080/lib/item?id=chamo:665620&theme=FEFU

Form of final control: pass-fail exam.
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AHHOTaUMs K pado4eil mporpaMMe JUCHUIINHBI

«IKOHOMETPHKA 2»

VY4eOHbI Kypc «OKOHOMETpUKA 2» MpeIHa3HayeH Uil CTYAECHTOB
HanpasieHus: moArotoBku 38.03.01 Dkonommuka, oOpa3zoBaTenbHas MporpaMma
«buznec-undopmaruxa.

JucuuninuHa « OKOHOMETpPUKA 2» BKJIOYEHA B COCTaB BapHAaTUBHON 4acTu
0J10Ka «/{uCIUIIHBL (MOTYIJIN)».

OOmiass TPyJOEMKOCTh OCBOCHHS JUCLMIUIMHBI COCTaBIsIET 3 3a4ETHHIE
enunauilpl, 108 yaca. Y4eOHBIM IJIAaHOM IIPETYCMOTPEHBI JIEKIIMOHHBIE 3aHATHs (18
9yacoB), mpakThyeckue 3aHATus (36 wacoB, B Tom umcie MAO 18 gacos),
camocTosTenpHas padoTa (54 yaca). ucuunianHa peanusyercs Ha 3 Kypce B 6-M
CEMECTpE.

HucuunnuHa «OKOHOMETPHUKA 2)» OCHOBBIBAETCA Ha 3HAHUAX, YMEHUSAX U
HaBbIKaX, IIOJYYEHHBIX B pe3yJbTaTe€ M3yYeHUs [UCLUUIUIMH, TaKuUX Kak
«JIunelinaga anreOpa», «MaremaTuueckuii aHanus3y», «Teopuss BEpOSTHOCTH U
MaTeMaTHyecKas CTaTUCTHKa», «OJKOHOMETPUKa» M TIO3BOJSET MOATOTOBUTH
CTYACHTOB K TIPOXOXKIEHHUIO MPOW3BOJACTBEHHOW MPAKTHUKH, HAMHCAHUIO
BBIITYCKHOM KBaJIM(PUKATMOHHOW PaOOTHI.

CopepxaHve JUCHMIUIMHBI ~ OXBAaThIBA€T IIMPOKUM KpPyr BOIPOCOB
CBSI3AHHBIX C U3yYCHHEM TIPOIECCOB MOJCIUPOBAHUS M HCCIEIOBaHUS
3aBHCHUMOCTEHN COIMAIbHO-DKOHOMUYECKHUX SIBJICHUI OoJiee yriyOJIeHHO, YyeM B
paMKax CTaHAApTHOTO Kypca « DJKOHOMETPUKAY.

Heap — oOydeHHE CTYACHTOB METOMIOJIOTMH U METOAMKE TOCTPOSHUS U
NPUMEHEHHUsI 3KOHOMETPUYECKUX MOJENeH Al aHajdu3a COCTOSHHUS M IPOTrHO3a
pPa3BUTHA SKOHOMHUYECKHX M COLMAIBHBIX CHCTEM B YCIOBUSAX B3aUMOCBS3EH
MEX/y X BHYyTPEHHUMH U BHEUTHUMH (PaKTOpaMH.

3agaum:



e chopmupoBaTh y CTYACHTOB CHCTEMY TEOPETHUECKMX 3HAHUH U
MPAKTUIECKUX HABBIKOB, HEOOXOAMMBIX JJIA TITyOOKOTO MMOHUMAHUS B3aWMMOCBSI3U
¥ 3aKOHOMEPHOCTEH Pa3BUTHUS IKOHOMUYIECKUX U COIUATBHBIX CHCTEM,;

e OOyYHTh  CTYJCHTOB  METOJWKE TIOCTPOCHHS W  TNPUMEHEHUS
HYKOHOMETPHUECKHUX MOJIEIICH I OIICHKH 3aKOHOMEPHOCTEH pa3BUTHSI CUCTEM;

e HAYYUTh CTYACHTOB MPUMCHSITh KOMITBIOTEPHBIC TEXHOJIOTHH  JIJIS
00pabOTKH SKOHOMHUYECKON HH(POpMAIUH;

e HAYYUTh CTYACHTOB OMNpPEACICHUIO KOHEYHBIX Ieeld MOJCIMpPOBAHUS,
Ha0opa y4acTBYIOIIMX B MOAeHN ()aKTOPOB U MOKA3aTENIeH, UX POJIH;

e BBIPA0OTATh Y CTYJICHTOB HaBBIKA CTATUCTUYECKOU OOpabOTKU OOJBIINX
YHUCJIOBBIX MHPOPMAIIMOHHBIX MaCCHUBOB.

JUIss  yCHEemHOTO  W3YYCHHS JUCHUIUIMHBI  «DKOHOMETpUKA 2» Yy
oOy4Jarommxcst JOJKHBI OBITh CHOPMHUPOBAHBI CIEAYIOIMIUE MPeIBapUTEIbHBIC
KOMITETCHIIUHU:

e CIOCOOHOCTH HCHOJB30BaTh OCHOBBI AKOHOMHUYECKUX 3HAHUU MpH
oTOope (PaKTOPOB B SIKOHOMETPUUECKUE MOIEIH;

e CNOCOOHOCTh K CAaMOCTOSITETLHOMY OCBOCHHIO HOBBIX METOJOB
UCCJIEIOBaHMSI, K U3MEHEHUIO HAYYHOTO W HAYYHO-TIPOU3BOJICTBEHHOTO TPOdUIs
cBOEH npodeccuoHaIbHOM 1eITeNbHOCTH,;

e CHOCOOHOCTH OCYHIECTBISATH cOOp, XpaHEHUE, O0OpabOTKy M OLEHKY
uH(pOopMaIuu, HEOOXOAUMOM I MOACIUPOBAHUS M TIPOTHO3UPOBAHUS PA3BUTHSA
YKOHOMHYECKUX CHCTEM.

B pesynpraTe wW3ydeHWs JAHHOH AWCIMIUIMHBI Y  OOYYarOIIMXCS
dbopmupyroTca  creayromnie  oomenpoeccCuoHalbHbBIE W MPOQECCHOHATBHBIE

KOMIIETEHIIUU (3JIEMEHTHI KOMIIETEHITHN).

Kox u ¢popmysinpoBka KoMneTeHIHU Jranbl GOPMUPOBAHHUS KOMIIETECHIIUU
OIIK-3 — criocoOHOCTh BHIOpATH OCHOBHBIE PE3YyJIbTAThl HOBEUIIUX
HHCTPYMEHTAIBHBIC CPEICTBA IS 3HaeT HCCJIEIOBAHMM, OMTyOJMKOBAaHHBIC B
00paboTKH IKOHOMUYECKUX JAHHBIX B BElyIIUX NPOPECCHOHANBHBIX KypHaIax
COOTBETCTBUH C MOCTABJIEHHOM 10 MpobeMaM YKOHOMETPUKU

3aj[a4eid, MPOaHATU3UPOBATH VMeer METOJJaMU CpPaBHEHUS U COIIOCTABIICHUSA

PE3YyIbTaThl paC4€TOB U 000CHOBATh pE3yJIbTaTOB MOJAEIUPOBAHUS U




IMOJIYYCHHBIC BBIBO/JIbI IMPOTrHO3UPOBAHUA

COBPEMEHHBIMH METOJUKAMH
Brnaneer MMOCTPOCHUSA SKOHOMETPHUICCKUX

MoJeen
[TK-4 — criocoBHOCTD Ha OCHORE 3acT HOIXO0/1bl K 0T0OPY (haKTOPOB B MOJIENb U
OMKCAaHWsI SKOHOMHYECKHUX IPOIECCOB MCCICNOBAHMIO UX SHATUMOCTH
¥ SIBJICHUI CTPOMTH CTaHApPTHbIE Vateer BBIOpPATH METO| HOCTPOCHHMS
TEOPETUYECKHUE U DKOHOMETPHIECKUE 5KOHOMETPUYECKON MOJIENH
MOJIC/IH, aHATIM3UPOBATH 1 Pa3IMYHBIME CIIOCOOAMHU U METOIaMH
CONCPAKATCIBHO HHTCPIPCTUPOBATD Bnageer | BepuUKaALUK U OLIEHKH IOTYYEHHON
HOJTyYCHHBIC PE3YIILTATHI 9KOHOMETPUYUCCKOM MOJICITH

3Haer Pa3iIn4IHbIC METOJAbI ITIOCTPOCHUSA U

UHTEPIIPETUPOBATH JJaHHBIE
OTEYECTBEHHOH U 3apyOeKHON
CTaTUCTUKH O COLUAJIbHO-
SKOHOMMUECKHUX MPOLIECcCax U

JIaTh COAEPKATEIbHYI0 HHTEPIIPETALIUIO
Ymeer IIOJIyYE€HHBIM PE3yJIbTaTaM OLlEHUBAaHUs
SKOHOMETPUYECKUX MOJENEH

SIBIIEHUSX, BBIABIIATH TEHIECHIIUN OCHOBaMH IIPCACTABICHHUS
M3MEHEHHS COIMATBHO- crenupUKaud SdKOHOMETPHUECKON
IKOHOMMUECKIX MTOKA3aTElCiH Bnageer MOJIeTTH (PMHAHCOBO-3KOHOMHUYECKOTO

00BbEKTa; HAaBBIKAMHU TIPEACTABICHUS
pa3pabOTaHHON MOJIENIH

I[JI}I q)OpMI/IpOBaHI/IH BBIIMICYKA3aHHBIX KOMHGTGHI_[I/H?I B paMKaX IUCIHUIIINHBI
((3KOHOMCTpI/IKa 2» IMPUMCHAIOTCA cleayromue MECTOObI aKTHUBHOTO/
HHTCPAKTHUBHOI'O O6y‘-I€HI/I$IZ ACJIOBBIC  HMIPBI, KEMChI u HUMHUTAalITMOHHOC

MOJCJIUPOBAHUC.

I. CTPYKTYPA U COJEP)KAHUE TEOPETUYECKOMN YACTHU
KYPCA

Tema 1 IHAOreHHOCTH U MYJIbTHUKOJJINHEAPHOCTH (2 yaca)
[IpoGnema mpomymeHHbIX U U30BITOYHBIX (PakTopoB. MHCTpyMEHTaIbHBIE
ne-pemennble. [IpoGimema »HporeHHocTn. CTOXAaCTHYECKHE perpeccopsl. Tect

XaycmaHa. MeTojibl 00pbObI C MYJTBTUKOJUIMHEAPHOCTHIO.

Tema 2. OnleHKa MAKCMMAJIBLHOI'0 PaBA0NoA00Msi (2 yaca)
Ouenka MakcumanbHoro npasaonoaooust (OMII): npumeps! u hopmanbHOe

paccmotpenue. CpoiictBa OMII. Tpu OCHOBHBIX TecTa cHeru(UKAIUU: TECT




OTHOIIEHUS MpaBnonoaoous, Tect Banpaa, Tect Muoxuteneit Jlarpamxa. OMII
JUIS JIMHEHHON perpecCMOHHOM Mojenud. TecThl OTHOIICHUS MPaBIoNoa00us,
Banpna u MHO)kwuTenen Jlarpanxka B KJIACCUYECKOW PETPECCUOHHOM MO MPHU

TCCTUPOBAHUUN T'HIIOTC3 O HAJITMYIUHN JIMHEHHBIX OFpaHI/I‘{CHI/II;'I Ha MMapaMcCTpBhl.

Tema 3. Moaesn ¢ orpaHu4eHHO 3aBUCMMO mepeMeHHoi (2 yaca)

JIuCKpeTHbIe 3aBUCUMBIC IepeMeHHble. Mojenu OuHapHOTrO BBIOOpA.
JluneiiHple BepOSTHOCTHBIE Mojenu. Probit m Logit momemu. MuaTepnpetarus
kodppuneHToB B Mojenu OuHapHOro BbIOOpa. OIEHKM MaKCHUMalbHOTO
npasnonoaoOust B Probit u Logit moxensx. Oumbku cnenudukanu B MOJIEIIAX

6I/IHapHOFO BBI60pa. MOI[GJ'II/I MHOXCCTBCHHOI'O BBI60pa.

Tema 4 Moaenu ¢ HeH3YyPHPOBAHHBIMH W YPe3aHHBIMH 3aBHCHMbIMH
nepeMeHHbIMH (2 4yaca).

Tobit moxens. CMmemeHHOCTs U HecocTosTenbHOCTE OLS onenku. OneHkn
MaKCUMaJIbHOTO TmpaBaononoous.. Tobit-2 moxmens (momens Heckman): omnwm-

CaHHuC, OONCHUBAHWC, HUHTCPIIPpCTALUA. MOI[CJ'II/I BPEMCHH KHU3HU.

Tema 5. Moaenu ¢ JJarupoBaHHBIMHU NepeMeHHbIMH (2 yaca)
Mogenu ¢ JardpoBaHHBIMH TIEPEMEHHBIMU. Mojenb pacnpeaeieHHbIX
naroB. OneHka MoJeNu pacrpeeeHHbIX Jaros. [lommHoMuansHbie naru (Moaesnb

AnmmvoHa). ['eomerpuueckue naru (moaenb Koiika)

Tema 6 ABTOperpecCHOHHBIE MO/IEJIH M MOJIeJIM ¢ AaBTOKOppeJsinueii (2
yaca).

Tect Ha aBTOKOppensnuio (Tectol JlapOuna u MHOXUTenel Jlarpamxa ).
[Ipumepsl Mozenedl ¢ JarupoBaHHBIMM NEPEMEHHBIMH (MOJEIM YaCTUYHOIO
BBIPAaBHUBAHUS, aIANITUBHBIX OKUIAHUM, KOppekiuu omuook). Tect ['panxkepa Ha

MPUYINHHO-CJICACTBCHHYIO 3daBHCUMOCTD.



Tema 7. EnuHn4yHblii KOpeHb M KoMHTerpamus. CTanMOHAPHOCTH
BpeMEHHBIX psi-10B (2 yaca)

CranmonapHocth. CiywaitHoe Omyxxnanue. AR(p) mpouecc. Enunuunble
kopHu. Crarucruka [(uku-®Oymiepa. Muumas perpeccusa. KounTerpanus.
[Tonxoaelt Ourenss u I'panxepa. Kounterpupyrommii Bektop. Joarocpoudnoe
JUHAMUYECKOe paBHOBecHe. TpeHa, CE30HHOCTb, B3sATHE pa3HOCTed. TecTel Ha
crauuoHapHocte. ACF u PACF. Vpauenus Hna-Yonkepa. MA wmonenu.

Oo6partumocts. CBoiictBa ARIMA moaeneit. [Ipouenypa bokca-J[>kenkuHca

Tema 8. CucreMbl perpecCHOHHBIX ypaBHeHUH (2 yaca)

Buemne He cBsa3anHble ypaBHeHus (SUR). Cuctembl 0JHOBPEMEHHBIX
ypaBHe-Huil. CTpykTypHas u ype3aHHas (opma. [lopsigkoBble W paHTOBBIC
ycinoBusi. OLiEHKa CHCTEM OJIHOBPEMEHHBIX ypaBHEHMIl: kocBeHHbII MHK, nByx

maroseiit MHK.

Tema 9. PerpeccuoHHbIN aHAJIN3 NaHEJbHBIX JJaHHBIX (2 yaca)

[laHenpHBIC JaHHBIE C HAIWYMEM JBYX TIepuoAoB. Perpeccus c
dbukcupoBanHbiMu 3¢-(hekTamu. Perpeccuss ¢ (PUKCUPOBAHHBIMH BPEMEHHBIMH
abdexramu. Cnyqaitneie r3ddextrl. [IpoBepka Ha HaMuue cirydaHbIX dHPEKTOB.

HecOanancupoBanHbie MoJIeNH

1. CTPYKTYPA U COAEP)KAHUE MPAKTUYECKOM YACTH
KYPCA

JlabopaTopHas padora
(36 yacoB, B TOM 4ncJie B HHTEpAaKTUBHOM (popme 18 yacoB)
IIpakTuyeckoe 3anaTue Nel (4 yaca)
Tema I[TpoGiembl SHAOTEHHOCTH U MYJIbTUKOJJIMHEAPHOCTH
Memoo akmueHo2o / uHmMepaKkmueHo20 00YUeHUsT — MEeMOO CUMYAYUOHHO20

ananuza (cumyayuortvle 3aoaqu) (2 wac.)



Cmemienre u oueHKa Ko3(G(UIMEHTOB, BbI3BaHHAs HEBKIIOYCHHEM
cymiecTBeHHbIX ne-pemeHHbIX. RESET-Tect Pamces. MaeanbHas u npakTuueckas

MYJIbTUKOJUIMHCAPHOCTD JAHHBIX. I[I/IaFHOCTI/IKa MYJIbTUKOJIJIMHCAPHOCTH.

IIpakTuuyeckoe 3ansaTue Ne2 (4 yaca)

Tema OrieHKa MakCUMaIBHOTO MPABIONOA00US

Memoo akmueHo2o / UHmMepaKkmueHo20 00YUeHUsT — MemoO CUMYAYUOHHO20
ananuza (cumyayuortvle 3a0adu), pegpepam (2 uac.)

CpaBHEeHHME METOJa MHCTpYMEHTaJIbHOM mepemeHHoil (MUII) u merona
MakcuMalibHOTO TipaBronoaooust (MMII) ¢ ucnonb3oBaHrEe HSKOHOMETPUUECKOTO

naketa R

IIpakTuyeckoe 3ansaTue Ne3 (4 yaca)

Tema Mogenu ¢ orpaHUYEHHOUN 3aBUCUMOM ITIEPEMEHHOU

Memoo axmueno2o / unmepakmueHo2o 00y4eHuss — Memoo CUmMyayuoOHHO20
ananuza (cumyayuorHvle 3a0a4u), mecmupoganue (2 4ac.)

[TocTpoenue Mozenelr OMHAPHOTO BHIOOpA: JIOTUT, TOOUT, IPOOUT — MOJENH

DKOHOMUYECKAsi MHTEPIIPETALIUS MOJIENIE BpPEMEHU KU3HU

IIpakTuueckoe 3ansaTue Ned (4 yaca)

Tema Mopenu ¢ n1arupoOBaHHBIMU [IEPEMEHHBIMU

Memoo axmuenoco / unmepakmusHo2o 00y4eHus — Memoo CUmMyayuoOHHO20
ananuza (cumyayuorHvle 3a0a4u), mecmupoganue (2 uac.)

Jlaru Anmon. TecTbl Ha aBTOKOppENSALHMIO, MOJieNb XOJbTa-YHHTEpca,

cxema Korika

IIpakTuueckoe 3ansitue NeS (4 yaca)
Tema EnvHUYHBIN KOPEHBb U KOMHTETPALIUSL.
Memoo akmusHoeo / unmepakmuHo2co 00yUeHUs — Memoo CUMYAYUOHHO20

aHanuza (cumyayuorHvle 3a0a4u), mecmuposanue (2 yac.)



KounrerpupoBanubie psaael. Kputepuit Onerens-I'panmxepa. Iloctpoenue

KOMHTErpaJIbHOTO Kputepus Jlapobuna-Yorcona

IIpakTnueckoe 3ansaTue Ne6 (4 yaca)

Tema MojaenupoBaHre BPEMEHHBIX PSIOB

Memoo akmusHo2o / unmepakmugHo2co 00yueHUs — Memoo CUmMyayuoHHO20
ananuza (cumyayuorHvle 3a0a4u), mecmupoganue (2 4ac.)

TecThl Ha TMOCTOSIHCTBO JHUCIEPCMM W MATEMATHYECKOTO OKHJIaHUA
BpeMeHHOTro psna: Banpna, Bonbdosuiia, Manna-Yurtau, Cumxena-TbroKu.

Pacmmpennsiii tect uku —@ymnepa.

IIpakTuuyeckoe 3ansaTue Ne7 (4 yaca)

T Memoo axmusHo2o / UHMEPAKMUBHO20 OOVHUeHUs — Memoo
CUMYAYUOHHO20 AHAIU3A (CUMYAYUOHHbIe 3a0adu), mecmuposanue (2 uac.)

eMa ABTOKOPpEISMIIMOHHAS W YacTHAs aBTOKOPPEIAIMOHHAS (YHKIIUU.

Koppenorpamma. Moaenu ARIMA

IIpakTuyeckoe 3ansaTue Ne§ (4 yaca)

Tema Pemienue cuctembl perpecCHOHHBIX YpaBHEHHI (4 daca)

Memoo axmuenoco / unmepakmusHo2o 00y4eHuUs — Memoo CUmMyayuoOHHO20
ananuza (cumyayuonnsle 3adayu), pepepam (2 uac.)

[IpoBepka  umaeHTupuuupyemoctu  cucreMm.  lloctpoeHue  cucrem

OIHOBPECMCHHBIX ypaBHeHI/Iﬁ KOCBCHHBIM H ABYXIIAroBbIM MCTOAAMH

IIpakTuueckoe 3ansaTue Ne9 (4 yaca)

Tewma IlanenbHbBIE perpeccuun

Memoo akmueHo2o / UHmMepaKkmueHo20 00YUeHUsT — MemMOoO CUMYAYUOHHO20
aHanuza (cumyayuorHvle 3a0a4u), mecmupoganue (2 4ac.)

Pemenne THNOBBIX 3a1a4



YYEBHO-METOINYECKOE OBECIIEYEHHUE

CAMOCTOSATEJBHOMN PABOTBI OBYUAIOIIIUXCSI

Iinan-rpaduk BbINOJHEHUSI CAMOCTOSITEIbHON PadoThI M0 TUCHUIJINHE
«IKOHOMETPHKA 2»

Ne| JTaTa/ Bua camocrositeqbHOM IMpumepHbIe DopMa KOHTPOJIS
1 | CPOKH padoThI HOPMBI
/ | BbImOJIHE BpeMeHHU Ha
n | HUSA BBINOJIHEHHE
(uac.)
11,2 [ToaroroBka K MPaKTUYECKUM 6 IloaroroBka 3aga”usi B
1301 (S0 3aHITHSIM (dbopMe ipe3eHTANN IS
3aIUThI HA TPAKTUYECKOM
3aHATHU
TectupoBanue
2 | 3uenens | [loaroroBka K mpakTUYECKUM 8 [ToaroroBka 3amaHus B
3aHITHSIM (dbopMe npe3eHTANN IS
[ToaroroBka HHAUBUAYATBHOTO | 2 3aIUThI HA TPAKTUYECKOM
JIOMAITHETO 3a/IaHUS 110 TeMe 3aHATHU
3 | 4 Henensa Pedepar 8 3amura 3a5a4
KonTponbHas pabora
4 |56 [ToaroroBka K MPaKTUYECKUM 6 KontponbHas padota
HeJes 3aHSITHSIM
S5 | 7Tuenens | [loarotoBka K mpakTUYECKUM 8 [ToaroroBka qOManTHUX
3aHITUSIM 3aaHui
[ToaroroBka nHAMBUAYaNbHOTO | 4
JIOMANTHETO 3a/IaHUS 110 TeMe
6 | 8uenens | [loarotoBka K MpakTUYECKUM 6 [ToaroroBka qOManTHUX
3aHITUSIM 3aaHui
KonTponbHas pabota
7 | 9uenens | [ToaroroBka K MpakTUIECKUM 6 [TonroroBka 3amaHus B
3aHSTUSIM dbopMe npe3eHTauu AJs
[Toaroroska k 3avery 3aIUTHI HA TIPAKTHYECKOM
3aHATUU
Bcero 54

XapakTepuCTHKA 3aJJaHUI J1JI51 CAMOCTOSITEJIbHON padoThI

oﬁyqammnxc;l H METOAUICCKHUEC PCKOMECHAAIIUHA 110 UX BBINNOJHCHHUIO

3agaHud 1T CAMOCTOSATEIBHOTO BBIOJIHEHUS:

1. BblnoaHeHWe HHANBUAYAIBHBIX 3aIaHUH 110 TEMaM Kypca;

2. Hamucanue pedepata mo Teme, IPEIJIOKEHHON MpernofaBaTeIeM WIH

CaMOCTOATENbHO BRIOPAHHOM CTYJEHTOM U COTJIACOBAHHOM C MperoaaBaTeieMm;

3. ITloaroToBka K TECTUPOBAHUIO IO TEMaAM Kypca;




4. TloaroToBka K 3K3aMEHY.

O6mmit o0beM camocTosATenbHON paboTel 54 daca. CaMoOCTOSITEIBbHAS
pabota npeanogaraer:

1. M3ydyenue maTtepuasia mo TeMe 3aHSATUS U MOJTOTOBKA K MPAKTUYECKOMY
3aHSTHIO.

2. Ilouck u c6op uHPOpMAIIUU O 3asBJICHHOM TeME U MOATOTOBKA OTYETa
o pe3yiabTaTaM CaMOCTOSITEIbHO TPOBEACHHBIX HCCIEAOBaHUNA B  Qopme
MpEe3eHTalUH.

3. 3ammTa 3aaHUsl Ha TMPAKTHUUYECKOM 3aHATHHM C JIEMOHCTpAlMEil oTuyeTra
WJIU TIPE3CHTAIUU, OTBETHI Ha BOIIPOCHI, 0OCYKJICHHE.

[Io pe3yapTaTaM MPOBEPKU CTYJECHTY BBICTABIACTCS OMpPEIEICHHOE
KOJIMYECTBO OayuioB, KOTOPOE BXOJUT B OOIIEe KOJIUYECTBO OAIJIOB CTY/IEHTA,
HAaOpaHHBIX MM B TeyeHUEe cemecTpa. [Ipu oleHKe pe3ynbTaTOB BBINOJIHEHUS
3aJlaHdsl  YYUTHIBAIOTCA  YETKOCTh  CTPYKTYphl  palOOThl, yMmeHue coOopa
uHpopMaIu, yMEHUE JIOTUYECKH MBICIUTh, BIIaJICHHE MNPOoQPecCUOHaTbHON
TEPMUHOJIOTHEN, TPAMOTHOCTH O(OPMIICHUSI.

Metoanyeckue peKOMEHIALUH 110 COAEPKAHNI0 U 0OPMIICHHUIO

NMCbMEHHBIX PadoT (I10KJIa10B, pedepaToB, COO0IIEHNIT) CTYIEHTOB

[TucbmenHast paboTa BBIMOIHSETCS C IEJIBIO OTPEICICHHUS:

-yMEHHUS CUCTEMaTU3UPOBaTh, aHATU3UPOBATh JTUTEPATYPHBIC HCTOYHUKH T10
3aJaHHOM TeME;

-YyMEHUSI H3JaraTh KOHIIENTYyaJIbHOE BHUJIEHHE NPOOJEeMbl IO 3aJaHHOM
TeMaTHKe.

JTanbl BbINOJHEHNS] MUCbMEHHOI PadoThI
1.CocraBnenue miaHa paboThI

2.C6op u 00paboTka HEOOXOUMBIX HH(DOPMAITMOHHBIX MATEPUATIOB

3. Harmncanne ocHOBHO# YacTu paboThI

4.IloaroroBka 3akit0ueHUst paboThbl, POPMUPOBAHUE BHIBOIOB

5.IToaroToBKa crrcka UCTIOIB3YEMbIX HICTOYHUKOB U opopMiieHuE pedepara

7.1lpencraBiaenue paboThl BEAYIIEMY MTPENOAaBaTEIIO



3apayamu HamucaHus pedepaTa SIBISIOTCS .

-~ HAy4YdTh CTYJEHTa TPaMOTHO U3JIaraTb CBOK MO3UIHUIO 1O
aHanu3upyemon B pedepare npobdieme;

~ TMOJArOTOBUTH CTYAEHTAa K JaJIbHEHIIEMy y4YacTUIO B HAyYHO —
MPaKTUYECKUX KOH(DEPEHIUAX, CEMUHApax U KOHKypcax.

Pexomenaanuu no Hanucanuio pegepara. Pabora nomkHa CTPOUTHCA B
COOTBETCTBHM C IUJIAHOM, HUMETh BHYTPEHHEE €IUHCTBO, CTPOUHYIO JIOTHKY
U3JI0)KEHHS, CMBICIIOBYIO 3aBEpIICHHOCTb PACKpBITHS  JaHHOW Tembl. Paborta
JIOJDKHA COCTOATh M3 BBEJCHUS, OCHOBHOM YacTH, 3aKJIIOYEHHUs, CIIUCKA
MCIIOJIb30BaHHBIX HCTOUYHUKOB. Pa3aesnbl MOTyT UMETh MTOAPA3/IEIbI.

Bo BBegenun (He Oosiee 2 CTpaHMI]) PACKPHIBAETCS AKTYaJbHOCTH TEMBI,
CTEIEHb pa3pabOTKH, eI U 33]la4i JaHHOU pabOTHI.

B OCHOBHOI 4acCTU pacKphIBAIOTCSI €€ OCHOBHBIE ACHEKTHI. TEKCT KaXJI0ro
pa3ziena JOJDKEH 3aBeplIaTbCs KPAaTKUMH BBIBOJAMHM IO CYIIECTBY HM3JIara€Moro
Borpoca. PackpbiBasi cofiep>KaHUE TEMbI, BAKHO O0ECIICUUTh JIOTUYECKYIO CBSI3h
MEK]y pa3JeiaaMu, BbIAEPKaTh MOCIEA0BATEIBHOCTD B U3JI05KEHUHU MaTepuaa.

B 3akmoueHun (He MeHee 2 CTpaHHI]) CTYIEHT (OpMYIHpPYET BBIBOABI U
u3JlaraeT CBOE€ OTHOIIEHWE, MHEHHe 1o u3ydyeHHou Teme. Cnucok
MCIIOJIb30BaHHBIX HCTOUYHUKOB JOJKEH COJEPKATh CCHUIKHU:

-Ha TPABOBbIE U HOPMATUBHbBIC JOKYMEHTBHI;

-lIHTepHET — pecypchl CanTOB;

-y OJIMKaIuy ePUOANYECKOMN MeUYaTH.

Pexomenaanuu no opopmiaeHuro padorbl. O6neM padoThl cocTaiseT 10-
15 cTpaHul] MaTMHOMKMCHOTO TEKCTa 4Yepe3 MoJTopa — WHTepBaia, mpudt 12,
MoJjisi - BEpXHee, HIWKHee - 2,5 cM mnpaBoe - 1,5, nmeBoe — 3 cM ¢
MPOHYMEPOBAaHHBIMH CTPAHHUIIAMHU. THUTYIBHBIA JUCT pPabOThl OQOpMISiETCS B
COOTBETCTBHUH C TPEOOBAHUSMHU MPUHATHIMU B IITKOJIE YKOHOMHUKH W MEHEKMEHTA
JAB®Y, namee npuBoIAT cojiepkaHue (TUiaH) padOThI, 3aT€M Ha HOBOM JIUCTE —
BBeleHUE. Kaxnpld pa3ien  HAuMHAETCA C HOBOM  cTpaHuubl. Paszaensr u

noapasaciibl pa6OTBI JOJDKHBI MMCTHh HAMMCHOBAHUC. HaumenoBaHue neuaraercs



KUPHBIM HIpUdTOM, MO LEHTpy. Jlamee MPUBOIUTCS CIUCOK HCIOJIb30BAHHBIX
VCTOYHUKOB. JlomyckaeTcss JOMOJHATh padOTy MNPHIOKEHHUSIMH, COAECpPKALUIMU
TaOJIUIIaMH CXEMaMHu).

Iopsinoxk caaum pedepara. Pedepar nwuiercs CTyIeHTaMH B CPOKH,
yCTaHaBJIMBAaEMble MPEINOIABATEIEM IO JUCLUUIUIMHE, U CIAETCs MpenojaBaTellto,
BeyleMy JucuuIuiiHy. Ilo pesynbraraM MHpOBEpKH CTYAEHTY BBICTABISAETCS
OIPEJETICHHOE KOJIMYECTBO 0ANIOB, KOTOPOE BXOJUT B 00LIEE KOJUYECTBO OAIIIOB
CTyJAE€HTa, HaOpaHHBIX UM B TeueHue cemectpa. llpu onenke pedepara
YUHUTBIBAIOTCS COOTBETCTBHE COJEPKaHMS BRIOPAHHOUW T€ME, YETKOCTh CTPYKTYPBI
paboThl, yMEHHE pabOTaTh C HAYYHOU JINTEPATYpPOil, yMEHHE CTAaBUTh MPOOJIEMY U
aHaJIN3UPOBaTh €€, YMEHHUE JIOTMUECKU MBICINUTD, BIaJCHUE MPO(ecCHOHAIbHOM

TEPMUHOJIOTHEN, TPAMOTHOCTH O(POPMIICHUS.

IV. KOHTPOJIb JOCTUKEHUS LEJEN KYPCA

Ne n/m Kontponupyemsie Konab! n 3Tansl OueHovHbIe cpeAcTBa
pasaennl / TeMbl (opmupoBaHus TeKy it NpoMesAKyTOUHAs
AUCUMILINHBI KOMIeTeHUMi KOHTPOJIb aTTecTaINs
1 OHOOreHHOCTh U OIIK-3 3HAET I1P-1 VO-1
MynbTHKOIDTHHEapHOCTh | [TK-4 yMeer TIP-2 VO-1
[1K-6
BJIAJIEET I1P-1 YO-1
OIK-3 | 3HaeT I1P-1 YO-1
5 OuaeHKOa IZ)/IaI;(éI/IMaHLHOFO K-4 yMeeT P2 VO-1
MPaBIONO 00U
P [TK-6 BJIAJIEET I1P-1 VO-1
OIK-3 | 3HaeT I1P-1 YO-1
3 Moaenu cuorpaHquHH?f/'I MK-4 ymeer TIP-2 VO-1
3aBUCUMOM NEpEMEHHOM
IIK-6 BJIAJIEET I1P-1 VO-1
OIIK-3 | 3Haer I1P-1 YO-1
Mojenu ¢ narupoBaHHBIMU
4 [K-4
MepEMEHHBIMU K-6
3HAeT I1P-1 YO-1
Monenu ¢ OITK-3
5 [EH3YPUPOBAHHBIMA H TIK-4 ymeer T1P-2 YO-1
YPE3aHHBIMHU 3BUCHMBIMU | Lo o BIIa/IEET I1P-1 YO-1
TICpEMCHHBIMH BIIa/IEET I1P-9 YO-1
3HAeT I1P-1 YO-1
ABTOpETrpecCUOHHBIE OIIK-3 yMeer pP-2 VO-1
6 MOJIEIIH U MO,Z[eJ'II:I C I1IK-4 S—— TIP-1 YOI
ABTOKOpPpEJISIeH [1K-6
BIIaJIeeT I1P-9 YO-1
7 EnuauqHBIN KOpeHb U OIIK-3 3HaAET ITP-1 VO-1




KOMHTETpaLHys. [1IK-4 yMeeT I1P-2 YO-1
CraluOHapHOCTh I1K-6 BIIaneeT TIP-1 VO-1
BPEMEHHBIX PSI0B P— P9 YOI
3HaeT I1P-1 VO-1
CHCTEMBI PErPECCHOHHBIX OIK-3  I'ymeer T1P-2 YO-1
8 aBHEHHI TK-4 I1P-1 YO-1
yp K-6 BIIAZIEET
BIIAZIEET I1P-9 VO-1
3HaeT I1P-1 VO-1
PerpeccuoHHbIN aHaIu3 OIK-3  ['ymeer T1P-2 YO-1
9 I1IK-4
MaHEeNbHBIX JaHHBIX K-6 BIIAJIEET I1P-1 YO-1
BIIAZIEET I1P-9 VO-1

Ipumeuanue:I1P-1- Tecm,; I1P-2-Koumponvnas paboma,; YO-1-Cobecedosanue

TumnoBble  KOHTPOJIbHBIE 3a/1aHMUS, METOJUYECKUE MaTepualbl,
ONpEAENSIONME MPOLEAYPhl OLEHUBAHUA 3HAHWI, YMEHUNW U HABBIKOB W (WJIM)
OTbITA JEATEILHOCTH, a TaKXKe KPUTEPUM M TIOKa3aTesid, HEOOXOIUMBIE IS
OLICHKM 3HAHWM, YMEHUI, HaBBIKOB M XapaKTEpU3YIOIIHUE ATarbl (POpMUpOBAHUS
KOMIIETEHIIMA B TIPOLECCE  OCBOCHHS  OOpa30BaTENbHOW  IPOrPAMMBI,

npeactasiensl B Paznene VIII.

V. CIUCOK YYEBHOM JIUTEPATYPbHI U TH®OPMAIMOHHO-
METOINYECKOE OBECIIEYEHHUE JUCHUIIJINHBI

OcHoBHas auTEeparypa
(newammvle u snexmponHvle U30aHUs)

1. AdanacreB B.H. AHanu3 BpeMEHHBIX PSIOB U MPOTHO3WPOBAHUE
[OnekTpoHHBIN pecypc]: yueOHuK/ Adanackee B.H.— DiekTpoH. TEKCTOBBIC
nanueie.— CaparoB: Ail [lu Op Meaua, 2019.— 295 c.— Pexum pnocryna:
http://www.iprbookshop.ru/78217.html

2. Banees H.H. Ananu3 BpeMEHHBIX pPSIOB M IPOTHO3UPOBAHUE
[OnexTpoHHBIN pecypc]: ydeOHoe mnocobue/ Banees H.H., AxcsnoBa A.B.,
lagenpmmaa I'.A.— DnekTpoH. TekcToBble aaHHble.— Kazanb: KazaHckuii
HaIMOHATBHBINA MCCIIEIOBATEILCKUM TEXHOIOTHYecKnuid yauBepcutet, 2010.— 160

c.— Pexum gocryna: http://www.iprbookshop.ru/61814.html.— 3bC «IPRbooks»


http://www.iprbookshop.ru/78217.html

3. BBenenne B OKOHOMETPUKY : YYeOHHK 1O 3KOHOMHYECKHM
HAIpPAaBIICHUSM U clienuaibHOCTAM By30B / [xeiimc Ctok, Mapk YotcoH ; mep. ¢
aurn. M. 1O. TypynueBoit ; Poccuiickasg akaaemusi HapOJHOTO XO3SIMCTBa H
rocynapcTBeHHOU ciyxOb1 nipu [Ipesuaente Poccuiickoit denepannn Mocksa :
Jeno, 2015.-835 C.
http://lib.dvfu.ru:8080/lib/item?id=chamo0:846619&theme=FEFU

4.  HWudopmannoHHble TEXHOJOTHH aHamu3a JaHHBIX. Data Analysis :
yuyeOHOe 1ocoOue Uil BY30B 10 YIPAaBICHYECKUM U  3IKOHOMHUYECKUM
cnequaibHocTsIM W HampasiieHusMm / 1O. HO. Ilerpynun ; MockoBckuit
roCyJapCTBEHHbIA yHUBEpcUTET, DakylIbTET TOCYAAPCTBEHHOIO YIPaBJICHUS.
Mocksa : YHUBEpCHUTET, 2014. —291 C.
http://lib.dvfu.ru:8080/lib/item?id=chamo:417764&theme=FEFU

S. MeTonbl ¥ TIpUMEPHl CTATUCTUYECKUX OIEHOK BPEMEHHBIX PAJIOB :
yueOHoe mocobue s By3oB / C. B. Tpodumenko ; TexHuueckuit MHCTUTYT
(bunuan) Cepepo-BoctouHnoro ¢enepansHoro yHupepcutera B T. HeproHrpu.-
2012.—79c. http://lib.dvfu.ru:8080/lib/item?id=chamo:718547&theme=FEFU

6. Onetnuk E.b.  OcHOBBI aHanW3a BPEMEHHBIX PSAIOB : yueOHOE
nocobue / E. b. Oneitnuk ; JlanmpHEBOCTOUHBIN (eaepanbHblii YHUBEPCUTET
Mockga] ; [OHeprus], 2017.-153 v
http://lib.dvfu.ru:8080/lib/item?id=chamo:844406&theme=FEFU

7. Onertnuk E.b.  DkoHOMETpHYecKoe MOJEIUpPOBaHUE : Y4eOHO-
Metoauueckoe nocoodue [ans By3oB] / E. b. Oneitnuk E.b. BnaguBoctok : M31-Bo

THUX00KEaHCKOTO AKOHOMHUYECKOTO YHUBEPCUTETA, 201-175c.

http://lib.dvfu.ru:8080/lib/item?id=chamo:357709&theme=FEFU

8. [InoTHukoB, A.H. DnemeHTapHas Teopus aHajau3a U CTATUCTUYECKOE
MOJICIIUPOBAHUE BPEMEHHBIX PSNIOB [DJIEKTPOHHBIN pecypc] : yueOHoe mocobue /
A H. IInotaukoB. — OnekrpoH. naH. — Cankt-IletepOypr : Jlanp, 2016. — 220 c.
— Pexxum noctyna: https://e.lanbook.com/book/72992

9. OKOHOMETpHUKA : y4eOHHMK AJii MarucTpoB : Y4eOHUK Ji1 BY30B IO

skoHoMHueckuM crenuanbHoctsaM / [U. U. Enuceea, C. B. Kyprimesa, 10. B.


http://lib.dvfu.ru:8080/lib/item?id=chamo:846619&theme=FEFU
http://lib.dvfu.ru:8080/lib/item?id=chamo:417764&theme=FEFU
http://lib.dvfu.ru:8080/lib/item?id=chamo:844406&theme=FEFU
http://lib.dvfu.ru:8080/lib/item?id=chamo:357709&theme=FEFU
https://e.lanbook.com/book/72992

Hepanosckas u np] ; mom pex. M. W. Enuceesoit ; Cankrt-IlerepOyprckuii
rOCyJapCTBEHHBI YHUBEPCUTET SKOHOMUKH U (hruHaHCOB. Mocksa : FOpaiit, 2012.

449 c. http://lib.dvfu.ru:8080/lib/item?id=chamo:693554&theme=FEFU

10. Hocko B. II. DxoHomeTpuka. DieMeHTapHbIE METOJbI M BBEJICHUE B
perpeccuoHHbIN aHaim3 BpeMeHHbIX psanioB / B. I1. Hocko ; UHCTUTYT SKOHOMHKH

MEPEXOIHOTO eproa. MockBa 2004.-501c.

http://lib.dvfu.ru:8080/lib/item?id=chamo:8073&theme=FEFU

JlonoiHUTE IbLHASA JTUTEpPATypa
(neuammwvie u snexmponnvie uzoanus)

1. Kunpgumer I'. C., @penkens A. A. DKOHOMETpHUKa 2 ¥ MPOTHO3UPO-
BaHue. M., “Cratuctuka”, 1973.

2. Jlykammu  FO. II.  ApjantuBHBIE  METOABI  KPAaTKOCPOUYHOTO
IPOTHO3UPOBAHUS BPEMEHHBIX pAMOB: Yued. mocobue. M.: Dunancsl u
cratuctuka”, 2003.—416c¢.

3. CraTuCTHYECKOE MOJCIMPOBAaHWE HM IIPOTHO3MpPOBaHHE. YueOHOoe
nocobue. (ITox pen. A. I'. I'panGepra). M.: “®@unancsl u cratucruka’, 2002.—179c.

4. “Craructu-ka”, 1975.

5. Openkens A. A. IlporHosupoBaHue MNPOU3ZBOIUTEILHOCTH TpYJa:
MeTo bl U Moae. M., “Okonomuka’”, 2007.-221c.

6. Hyoposa T. A. IIporHo3upoBanue COIUATBEHO-DPKOHOMHYECKUX
nporieccoB. CTaTUCTUYECKUE METOIbI U MojeNu: yueOHoe mocobue, M., Mapker
JC, 2007.

7. JlyopoBa T. A. CraTUCTHYECKHE METOJbI NMPOTHO3UPOBAHMS: y4eOHOE
rmocooue M.: MDCH, 2004.—136c.

8. CamosuuxoBa H.A., llImoitnoBa P.A. DxoHOMeTpuka 2 W NPOTHO3HU-
poBanne. MOCH, M., 2002.

9. Tuxonor D.E. MeToibl NpOrHO3UPOBAHUS B YCIOBUSAX PBIHKA: yUeOHOE
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http://lib.dvfu.ru:8080/lib/item?id=chamo:693554&theme=FEFU
http://lib.dvfu.ru:8080/lib/item?id=chamo:8073&theme=FEFU

IIepeyens pecypcoB HHGOPMALMOHHO-TEJIEKOMMYHUKAIUOHHOM CeTH
«AHTepHET»
1. TIpodeccuonanbubiii )xypHan «l[IpuknagHas skOHOMETpUKay. — Pexum

nocryma: http://appliedeconometrics.cemi.rssi.ru/

2. OpmoB A.M. Dxonomerpuka YueOHuk. M.: M3gatenbcTBo "Dx3amen",
2002 ]. — Pexxum noctyma: URL http://www.aup.ru/books/m153/

3. HoBuxos AN DKOHOMETpHUKA M.:Hayxka, 2002r.
http://ekonomo.ru/load/ekonometrika/ehkonometrika/5-1-0-238

Ilepeyenb HHPOPMALMOHHBIX TEXHOJIOTHH
U IPOrPaMMHOI0 o0ecreYeHust
OkoHoMeTpudeckuii makeT R u R-Studio

=

2. DxoHomerpuueckuii maker Gretl

3. VYuusep-HH. Buneosnekiuu no skoHOMeTpuKe. Pexkum moctyma:_http://univer-

nn.ru/ekonometrika/

4. Marematuueckoe Oropo: DKOHOMETpPHKA. Pexum JIOCTyIa:

http://www.matburo.ru/st_subject.php?p=ec

VI.METOANYECKHUE YKA3ZAHUSA 1O OCBOEHUIO JUCHUIIJINHBI

Peanmsanus nuctuuniriel « 9KOHOMETPHUKA 2» MPENyCMAaTPUBAET CIICIYIOIINE
BUJIbI yU€OHOU pabOThI: JIEKIIUHU, Ta00paTOPHBIE pabOThI, CAMOCTOSTEIHHYIO

paboTy CTYJEHTOB, TEKYIIHUI KOHTPOJIb U TPOMEKYTOUHYIO aTTECTAIUIO.

OcBoeHMe Kypca AUCHUIUIMHBI « DKOHOMETPHKA 2 MPEAIoIaracTt
PEUTUHIOBYIO CHCTEMY OLICHKU 3HAHMI CTYJAEHTOB U NPEAYCMATPUBAET CO
CTOPOHBI NMPENOJaBaTENs TEKYIIH KOHTPOJIb 32 MOCEIICHUEM CTYIEHTaMH
JISKIUH, TOATOTOBKOM U BBHIMOJHEHUEM BCeX J1a00OpaTOPHBIX padboT ¢
00s13aTeIbHBIM MIPEIOCTABICHUEM OTYETA O paboTe, BHIIOJIHEHUEM BCEX BUJIOB

CaMOCTOSATENbHON pabOTHI.

[IpomMexyTOUHOM aTTecTalued Mo JUCHUIUIMHE « DKOHOMETPUKA 2)» SBIIAETCS

9K3aMCfCH, KOTOpBIfI IMPOBOAUTCA B BUAC TCCTUPOBAHMA.


http://appliedeconometrics.cemi.rssi.ru/
http://ekonomo.ru/load/ekonometrika/ehkonometrika/5-1-0-238
http://univer-nn.ru/ekonometrika/
http://univer-nn.ru/ekonometrika/

B Teuenune yueGHOTO cemecTpa 00y4aromuMcs HYKHO:

e OCBOUTH TeopeTnueckuit Marepual (20 6amion);

e YCIICITHO BBITIOJHUTH AYAUTOPHBIC M KOHTPOJbHBIC 3a1aHus (50 6amioB);

e CBOCBPEMEHHO U YCICIIHO BBINIOJHUTH BCE BHUABI CAMOCTOSITCIIBHON
pabotsl (30 GanoB).

CTyAeHT cuuTaeTcs aTTeCTOBAHHBIM MO JUCIUIUIMHE « DKOHOMETPUKA 2) TIPH
YCJIOBUH BBITIOTHEHHS BCEX BUAOB TEKYIIETO0 KOHTPOJISI U CAMOCTOSITEIIbHON

paboThI, MPEyCMOTPEHHBIX YUeOHON MPOrpaMMOHu.

Kpurepnun oneHky 1o AMCHUAININHE « DKOHOMETPHUKA 2» [l aTTECTAllMU Ha
sKk3ameHe cienytontue:86-100 6amtoB — otmmano, 70-85 6amnoB — xopomro, 51-69

0aJI0B — «KYOOBJICTBOPHUTCIBHO», 50 1 menee 6amIOB — «HCYIOBJICTBOPHUTCIIEHO).

[lepecuer 6aIoOB MO TEKYIIEMY KOHTPOJIIO U CAaMOCTOSITEILHOM paboTe

MIPOU3BOJIUTCS IO (hopMyJIe:

N EZ?
P(n) = Z omax * E ,
i=1

i

roe: W= 2T, kI U TeKyIIero peiTuHra;

W= YT k! mWIs HTOrOBOrO PEHTHHTa;

P(n) — pediThHT cTyneHTa;

M — o0111ee KOJIMYECTBO KOHTPOIBHBIX MEPOTIPUSITHIA;

N — KOJIMYECTBO MPOBEJICHHBIX KOHTPOJIBHBIX MEPOTIPUSITHIA;

0; — GaJut, MOMYYEHHBIH CTYICHTOM Ha i-OM KOHTPOJIBHOM MEPOTIPHSTHH;

0"** — MakCUMaJbHO BO3MOXHBIH Oal CTYICHTa MO I-My KOHTPOJIBHOMY
MEPOTIPUSITHIO;

k; — BecoBoii KOI(PPHUITHEHT i-TO KOHTPOJIBHOTO MEPOTIPHSTHSL;

kT — BecoBoil KO3((GUIMEHT i-T0 KOHTPOJIBHOTO MEPONPHATHS, €CIH OHO

ABJIACTCA OCHOBHBIM, NJIN O, €CJIM OHO ABJBICTCA JOIIOJIHUTCIBHBIM.

PGKOMeHaaLﬂlM no niarHupoeaHuro U OpcaHu3ayuu 6pemMeru, 0MEe0eHno20 Ha



uzyyeHue OucyuniuHvl. JIns opraHuzanuu padbOThl MO OCBOCHHUIO TUCIUILIAHBI
OakanaBpamM HEOOXOJUMO BBINOIHUTH CIEAYIOIINE BUIbI JEATEIbHOCTH:

- U3YyYUTHh MaTepUal 110 3aJaHHON TEMATHKE;

- MMOATOTOBKA JIOKJIAJ0B, pedepaToB, BHICTYIUICHUN Ha 3aJJaHHbIC TEMbI U
OTYETOB IO pe3yJbTaraM CaMOCTOSITENIbHO IPOBEIEHHBIX HCCIENO0BaHUM (B
BUJIE NIPE3EHTALMH, AHATUTUYECKOTO 0030pa, UCCIIEI0BaHus);

- INPEACTaBUTH MPE3CHTALIMIO PE3YJIbTaTOB CBOErO MCCIECIOBAHUSA Ha
IIPAKTUYECKOM 3aHATUU C OTBETAMM Ha BOIPOCHI, y4aCTHUEM B UCKYCCHH,
peueH3upoBaHueM paboT Apyr Apyra.

Pexomenoayuu no ucnonvsosanuio mamepuanog yuebHO-MemooutecKo2o
Komnexca. ViccaenoBarenbCKuil MPOEKT MO JUCIUILIMHE J0JKEH O(QOpPMIISTHCS B
COOTBETCTBHH CO CTaHAAPTHBIMU TPeOOBAaHUSAMH By3a B OTHOIIEHHH O()OPMIICHUS
3TOro Buja paboT. B ero crpykrype NOMKHBI OBITH MPEICTABICHBI: aHHOTAIMS,
BBCJICHUE, COJEpIKaTelbHas 4YacTb, 3aK/IIOUEHHE M CIMCOK MCIOJIb30BAaHHOU
JUTEPATYPbI, HA KOTOpbIE B 00A3aTEIIbHOM MOPSAIKE HODKHBI OBITH MPUBEACHBI
CCBUIKM B TeKCTe mpoekra. [Ipm oOneHKe MNpoeKTa Y4YHUTHIBAECTCSA CTEIECHb
CaMOCTOSITEJIBHOCTH CTYIEHTA B €r0 MOATOTOBKE, MHAUBUIYAJIbHOE TBOPYECTBO U
OPUTMHAJIBHOCTh MpH pa3paboTke U30paHHONH TEMbI, YpPOBEHb 3alllUTHI
BBIIIOJIHEHHOTO HCCIICOBAaHUs, a TaKXe PELEH3UU JPYyIrux CTYICHTOB Ha
BBITTOJTHEHHBIN UCCIIEN0BATEIBCKAN MMPOEKT.

Pexomenoayuu no pabome c¢ aumepamypou. [maBHOe  Ha3zHaueHHUE
JUTEPATYPHBIX HUCTOYHUKOB - paclIMpeHre WH(GOPMALUOHHOTO TOJA, [0
CPaBHEHHUIO C TeéM O0ObEMOM 3HAHUM, KOTOPHIA BKJIIOUYEH B JIEKIIMOHHBIA KypC H
pa3IaToYHbIE MaTEpHUabl, IOATOTOBICHHBIE ITPEIIOAABATEIIEM.

B mpoliecce mMoAroroBKM K BBIMOJHEHUIO CaMOCTOSITENBHOUW paloThI, a
TaK)Ke K MPOMEKYTOUHON aTTecTalluu Mpu padoTe C JIUTEepaTrypol HEoOXOAHMMO
NOJIb30BaThCsl CIEAYIOUMMH mpaBuiaamu. OOpaiuaThCsi, MPEXaAe BCEro, K TeM
MCTOYHUKAM HH(OpMAIUU, KOTOPbIE BRIHECEHBI B OCHOBHOW CIHMCOK JIUTEPATYPHI.
Bce oHu HanucaHbl B COOTBETCTBUE C TPEOOBAHUSIMU MOATOTOBKU CHEIUAIUCTOB U

COOTBETCTBYIOT IO YpPOBHIO HWH(MOpMALMK XOpouieMy HpodhecCHOHATBHOMY



3HAHMIO IPEIMETA JUCLUIIIINHBI.

B cnucok JOMOIHUTENBHON JIMTEPaTyphbl BKJIFOUEHBI HCTOYHHUKH, TEMAaTHUKA
KOTOPBIX HE IOJHOCTBIO COOTBETCTBYET IMPOTPAMME IUCLUIUIMHBI, a TaKXKE TeE
KHUTH U CTaThbU, KOTOPBIE COAEpKAT MOAPOOHYI0 MH(POPMAIHIO MO OTACIbHBIM
HaMpaBJIeHUsM 3HAHUN TaHHOTO Kypca. OOpaarbCst K ’TUM UCTOYHHUKAM CJIETyeT
B TOM ClIy4ae, €ClIi MaTepHhalibl JEKIU U OCHOBHOM JIUTEPATYpbl SIBISIOTCS
HEOCTAaTOYHBIMHU JJIsl TOJIHOTO PACKPBITUS TEMbI, JTUOO B TOM CIy4yae, €Ccliu
CTYAEHTY HEOOXOAMMO pacCMOTpeTh  OTAEIbHBIE TEMBl Kypca  Oojee
¢yHnameHTanbHO. Takag HE0OXOIMMOCTh MOXET BO3HUKHYTh B CBSI3U C
BBIIIOJIHEHUEM CaMOCTOATENIbHOM padOThl, MOATOTOBKH K MPAKTUYECKUM 3AHSITHIM
WIN JPYTUMHU y4EOHBIMU 1IEJISIMU.

PexoMeHIanMuU 110 MOATOTOBKE K 3a4eTy.

[ToAroToBKY K 3adeTy JIydllle HauMHATh C PACIPEICICHUS IPEIOKEHHBIX
KOHTPOJIbHBIX BOIPOCOB IO pa3aenaM U TemMam Kypca. [lanee —  BbIOuparthb
JUTEpPATYpHbIE MCTOYHHMKU W3 IPEMIOKEHHOrO cnucka. Kpome pexomenayemon
JUTEpaTypbl  HEOOXOIMMO  CaMOCTOSATENbHO  MOAOOpaTh  JTOTOJIHUTEIbHBIE
JUTEPATypHbIE HWCTOYHUKHM (CTaTbW, MOHOrpaduu H T.J.), PACKPBIBAIOLIUE
BOMPOCHL. 3aTeM HEOOXOAUMO BBIACHUTh HAIMYME TEOPETUYECKUX HCTOYHHKOB

(KOHCTIEKTA JIEKIUH, Y4eOHUKOB, YUEOHBIX TIOCOOMIA).

HpI/I HN3Y4YCHUN MaTCpraja CJICAyCT BBIACIIATL OCHOBHBLIC ITIOJIOKCHUS,
OIIpCACICHUA MW IIOHATHA, MOXKHO HX KOHCIICKTHPOBATL. BI)II[GJ'IGHI/IG OIIOPHBIX
MOJI0KEHU I JaCcT  BO3MOXHOCTbD CUCTCMATU3HUPOBATL  IMIPCACTABJICHHA 110

AUCHUIIIIMHE 1, COOTBETCTBCHHO, PC3YJIbTATUBHCC ITOATOTOBUTLCS K 3a4UCTY.

VIl. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHUE
JANCIUIIJIMHBI

Jlnst  mpoBeAeHWS — JIEKIIMOHHBIX — 3aHATUH  HEOOXOauMa  ayJIUTOPHS,

OCHaIlICHHAas My.TIBTHM@)IHfIHBIM IIPOCKTOPOM.



Jns npoBeneHus 71a00paTOPHBIX 3aHATUH — ayIUTOPHs, OCHAILEHHAs
MYJIbTUMEAUMHBIM MPOEKTOPOM, MEPCOHAIBHBIMU KOMIIbIOTEpaMU Ha pabodmx
MECTaxX CTYJIEHTOB C BBIXOJOM B VHTEpHET M YCTAaHOBJIEHHBIM MPOrPAMMHBIM
obecrieuenneM (kak muanMyMm — Microsoft Office, Koncynsrant [Tnroc / Napanr,
porpaMMaMHU JIJISl CO3/IaHMsI JICHTUHTA).

B uywranpHbix 3anmax Hayunoit Oubnuorexku JB®Y mnpegycMorpeHsl
pabouue MmecTa s JIIOJEA C OrPAHMYEHHBIMH BO3MOXHOCTSMH 3J0POBBS,
OCHAILIEHBI AUCIUICSIMH M TpuHTepamu bpailnig; o0opyaoBaHHbIE MOPTATUBHBIMU
YCTPOMCTBaMHM JUIsl YTEHHsI IUIOCKOIIEYATHBIX TEKCTOB, CKAHUPYIOIIMMHU H
YUTAOIMIMMU MAallMHAMU, BHUICOYBEJIICUUTEIIEM C BO3MOXKHOCTBIO PETYISIIUN
LBETOBBIX  CIEKTPOB;  YBEIWYMBAKOUIMMHU  JJEKTPOHHBIMH  JIyIIaMH U
YIBTPA3BYKOBBIMU MapKUPOBIIMKAMM.

B nensx obecrieyenust criennaibHbIX YCIOBUN 00yU€HUs MHBAIUIOB U JIUI] C
OTrPaHUYEHHBIMU BO3MOXKHOCTSAMHU 3710poBbsi JIBDY Bce 3maHus 000pyaoBaHbI
naHgycamu, JudTaMy, TOJbEMHUKAMH, CIEHHAIM3UPOBAHHBIMUA  MECTaMH,
OCHAIIIEHHBIMU ~ TYaJIETHBIMA  KOMHAaTamMH, TaOIuykamMu  WHGOPMAIIMOHHO-

HaBHFaHHOHHOf/'I CHUCTCMBHI.

ViIl. ®OHAbI ONEHOYHBIX CPEJACTB

IMacnopTt poHaa OLIEHOYHBIX CPEACTB

Konx n popmyanpoBka koMneTreHIHA Jranbl GOpMHPOBAHUS KOMIIETEHIIMHU

OCHOBHBIE PE3yNIbTaThl HOBEHIIINX
HCCJIEI0BAHMM, OMTyOJMKOBAaHHBIC B
BEIyIINX MPOo(ecCHOHANBHBIX KypHalax
1o npo0jaemMaM SKOHOMETPUKHU

OIIK-3 cnocoGHOCTh BBIOpATh 3uaer
HHCTPYMEHTAIBHBIC CPEICTBA IS
00paboOTKH IKOHOMUYECKUX JAHHBIX B

COOTBETCTBHH C TIOCTABIEHHON METOJAMH CPAaBHEHHUS ¥ COMOCTABJICHUS
3a/1a4eil, MPOAHATM3UPOBATh Vmeer PE3yJIbTATOB MOJIEMPOBAHUS U
PE3YNBTATHI PACYETOB M 0OOCHOBATH IPOTHO3UPOBAHMS
TIOJTyCHHBIC BLIBOJBI COBPEMEHHBIMU METOIUKAMH
Brageer | mOCTpOEHHS SKOHOMETPHUECKUX
MoJieJIer

[TK-4 criocoGHOCTH Ha OCHOBE 3raer TOJXO/Ibl K 0TOOPY (haKTOPOB B MOJIENb U
OINMMCAHUS SKOHOMHUYECKUX IMPOLIECCOB HUCCJICIOBAHNIO NX 3HAYNMOCTH

1 ABJICHUN CTPOUTH CTAHAAPTHBIC YmMmeer BbIOpaTh METO MOCTPOCHUS




TEOPETHYECKHE U DKOHOMETPHUECKHUE SKOHOMETPUYECKON MOJIEIH
MOJICIIH, aHATH3UPOBATD H Pa3IMYHBIMU CIIOCOOAMH M METOAMH
CONCPAKATCILHO HHTCPIIPCTUPOBAT Bnageer | Bepu(MKaluyu U OLEHKU IIOIYYEHHOM
HOTYHCHHBIC PC3yIbTATRL SKOHOMETPUYECKON MOJIEIIH
Pa3IMYHBIC METOBI IIOCTPOCHHUS U
I1K-6 cr1ocOOHOCTH aHATU3UPOBATH U 3Haer o
p OLIEHKH PKOHOMETPUUYECKUX MOJENIEH
UHTEPIPETHPOBATH JaHHBIC
PHPETHPOL . JIaTh COJEPKATEIbHYI0 HHTEPIPETALIUIO
OTEYECTBEHHOU U 3apyOeKHOU
CTATHCTHKH O COLHATLHO VYmeer HOJIYYEHHBIM PE3yJIbTaTaM OLCHUBAHMS
SKOHOMETPUYECKUX MOJENEH
SKOHOMHYECKHX IPOLECCAX
SIBIICHHSX, BRIABIIATH TCHICHIINN OCHOBaMH MpPEACTABICHUA
M3MCHEHUS COLUATBHO- crnenu(UKauE SKOHOMETPUYECKOI
S —— Brnageer | Momenu pUHAHCOBO-3KOHOMHYECKOTO
00BEKTA; HABBIKAMM IIPEICTABICHUS
pa3paboTaHHYIO0 MOJIEIb

No Kontposmpye- | Koasl u 3Tansi OueHouHBIE CPECTBA
n/n MbI€ pa3a€ejabl Q)OpMHpOBaHP}‘H Te](ymp[if[ NPOMEKYTOYHASA
AUCIHHUILINHBI KOMIETCHIMH KOHTPOJIb aTrecranus
JlaGopaTopHas
1 Snporennocts pa6ota (ITP-6) | Tect (IIP-1), TecTOBBIE 3a1aHKs:
1 Hact Curyammonnsre | 4-6 11, 15, 21, 40, 43
MYJIbTHKOJUTUHE sanaun (ITP-11)
apHOCTh
2. Ouenka Jlaboparopnas
1, | MaKCMMAIBHOTO OIIK- pabota (ITP-6) | Tecr (ITP-1), TeCTOBBIE 3aMaHMUS:
NpaBIomo/00us 3 ymeet Curyammonnsle | 1-5,7, 22-27, 40, 43,
3 M 3amaun (ITP-11)
. Monemnu ¢
OTpaHHYEHHOM Jlaboparopnas
3aBUCUMOM — pa6ora (TTP-6) Tect (ITP-1), TecToBbIC 3a1aHUS:
MepEMEHHOMN Cutyammonnsie | 7, 10, 15, 21, 40, 43
3amaun ([TP-11)
4 Mopnenu ¢
[IEH3YPUPOBAHH
BIMHU U Cobecenoranme Tect (IIP-1), TecToBbI€ 3aaHUS:
ypE3aHHbIMU swaer | (YO-1) 1-5, 23-26
Pedepar (ITP-4) ’
3aBHCUMBIMU
MIePEMEHHBIMHU
2 5. Mogenu ¢ MK-4
JaruPOBAHHBIMHU
epeMEHHBIMU Jlabopatopnast | Tect (IP-1), TecToBbie 3ananus:
6 ABTO YMECT | baGora (TTP-6) | 10-17, 30-35
perpeccCHOHHBIE
MOJICITH U
MOJIEJIU C aBTO - Jlabopatopnast | Tect (IP-1), TecToBble 3ananus:
KOppeISIIeH pa6ora (TTP-6) 12-15, 40-45




7. EquaugHbIi
KOpEHb U
KOUHTETparus
8. CucreMsl
PErpecCUOHHBIX

3. | ypaBHEeHHUH

9.

aHaJInu3
IMTaHCIBbHBIX
JaHHBIX

Perpeccuonnslit

[1K-6

Cob6ecenoBanne | Tect (ITP-1), TecToBbIC
3HAET (YO-1) saganus:7-10, 19-21, 35-38
Pedepar (ITP-4)
MeeT Jlaboparopuas | Tect (ITP-1), TecToBBIE 3aMaHUS:
Y pa6ora (IIP-6) | 6-8, 16-19, 37-42
Jlaboparopras Tect (ITP-1), TecToBbIC 3a1aHUS:
prageet | pabota (IP-6) | g 15 55 77 3034, 43-45

HIxayna oueHuBaHUs YPOBHA ¢POPMHUPOBAHHOCTH KOMIIETEHIUI

Koa n
Jtanbl GOPpMUPOBAHUS
¢dopmyupoBka Kputepun IMoka3zarenu
KOMIIeTeHUMH
KOMIIeTeHUUH
OIIK-3 OCHOBHBIE 3HAHHUE OCHOBHBIX — CIIOCOOHOCTH
CIIOCOOHOCTH pe3yJibTaThl METOJIOB U 0XapaKTepru30BaTh
BEIOpaTh HCCIIeIOBaHU, n0AXO0H0B OCHOBHEBIE METOIBI
WHCTPYMEHTAIBHBI OIyOITMKOBaHHBIE | MOAEITUPOBAHUS SKOHOMETPUYECKUX
3HAET N
€ cpeacTsa i (1opo B BPEMEHHBIX PsII0B HCCIIENOBAHNN
IOPO-
00paboTkun p 9 npohecCuoHaIbH — CHOCOOHOCTD
TOBBIU
O9KOHOMHYECCKHX BbIX JXypHaJjax I10 0XapaKTepHU30BaTh
YPOBEHB) 6
JaHHbIX B IIpoodjIeMaM BO3MOXXHOCTh IIPUMEHEHUS
COOTBETCTBUU C OKOHOMETPHUKHU OCHOBHBIX METOJIOB
MOCTaBJICHHOM SKOHOMETPUUYECKUX
3aJade, HCCEIOBAaHUI
[IpoaHaIn3nupoBaTh TOJIb30BaThCSA yMEHUue — CITOCOOHOCTh
PE3YJIbTAThI METOdaMUu TECTUPOBATH OCYLIECTBIIATEH [IOMCK B
pacdeToB U CpaBHCHHUA U MOJICIIA BPEMEHHBIX | CHEUATU3UPOBAHHBIX
000CHOBATH COITOCTaBJIEHUSA psa0B Ha WHPOPMAITMOHHBIX
HOJTyCHHBIC pe3yapTaToB CTallMOHAPHOCTD, CHPaBOYHBIX CHCTEMAX,
BBIBO/JIbI MOJEITUPOBAHUA CE30HHOCTh HEOOXOIUMBIX IS
MEET
y u peueHust
(nponBu- .
- IPOTHO3UPOBAHU po(heCCHOHAIBHBIX 33]1a4;
HYTbIH) b - yMeH#re 000CHOBAaTh
BBIOOp MeTo A
MOJEIUPOBAHUS
MPOBEPUTH AACKBATHOCTH
MIOCTPOEHHBIX MOjieNeH
COBPEMEHHBIMHU BIIa/ICHNE — -CcrocoOHOCTH BEIOpATh
BITAzICeT METOAUKaMU COBPEMEHHBIMU HAWJIY4IIyH0 MOJIEIIb,
(BbICOKHA) IIOCTPOECHUS METOAaMH — - CIHOCOOHOCTD OLIEHUTH
OKOHOMETPHUYECK CpaBHCHUA Moneneﬁ Ka4eCcTBO MPOrHO3a
HUX MOJIeJIei BPEMEHHBIX PSIIOB,




[IK-4 cnoco6HOCTD MIOAXOJIBI K 3HAHNE OCHOBHBIX — CIOCOOHOCTH BHIOPATH
Ha OCHOBE 0T0OpYy (PaKTOPOB | MOAXOMOB K OTOOPY | (haKTOPOB B MOJED;
ONHCaHUA B MOJIETh U (haxkTOpOB B MOJEIb | — CrIOCOOHOCTB JATH
3KOHOMUYECKUX 3HACT HCCIIEIOBAHUIO KJIaCCU(HKALIMIO
MPOLECCOB 1 (mopo- | X 3HAIUMOCTH BBIOpaHHBIX (DAaKTOPOB;
SBIICHUI CTPOUTH FOBBIit — CIOCOOHOCTD
CTaHJapTHbIE YPOBEHB) MEPEYUCIIUTH OCHOBHBIE
TCOPETUIECKUE U cBoiicTBa (haKkTOpOB,
9KOHOMETPUIECKHUEC BKJIFOYA€MbIX B MOJEJIb
MOJIENH,
aHAJIN3UPOBATh U
COJIEPIKATEMBHO BBIOpATh METON YMEHHE BBISIBUTh U | — CIIOCOOHOCTB
HHTEpIPETHPOBATH MOCTPOCHHUS 000CHOBATH o0ocHOBaTh OTOOP
MOJIyYCHHBIC BIF’OHOMCT‘pI/I‘{eCK Me>1<cba1<ToupHoe (1)aKTOpOB —
pe3yIIBTaTHI ymeer ol MosIeTTN B3aMMOJICHCTBUE U | — aHANU3UPOBATH U
OLICHUTH HHTCPIPECTHPOBATH
(f[s?i];y)l_ TIOCJIEICTBUS €TO B3auMoieiicTBHE
BSJIEHHS Ha (hakTOpOB;
pesyJibTat — CIIOCOOHOCTH OLIEHHUTH
MOZCIUPOBaHUA BIUsHHE (DAKTOPOB HA
pe3ynbTaT
Pa3TUYHBIMU —BJIa/IeHNe — CIOCOOHOCTH OLIEHUTH
croco0aMu u METOJ]aMH OLIEHKH KayecTBO MPOTHO3a,
METOJIaMHU a7IeKBaTHOCTH — UHTEpIPEeTUpOBaTh
BepupUKaMKM U | MOZIENEH K03 GUIHEHTBI MOJIEIH
BIIATeeT OLICHKHN 5 —BJIaACHUC — MOCTPOUTH
(BBICOKI/II\/'I) MMOJIy4YCHHOU MCTOOdaMH JIOBEPUTEIIbHBIE
SKOHOMETPHYECK | CpaBHEHUS MHTEPBANBI IPOTHO3a
oif MozienH KayecTBa
HECKOJIBKHIX
aJIeKBaTHBIX
Moaeneun
ITK-6 ciocoGHOCTH COBpEMEHHBIE 3HaHHE OCHOBHBIX — 3HAET COBPEMEHHBIE
aHAJIM3UPOBATh U METO/TBI XapaKTePUCTHK METOJINYECKHE MOIXOBI K
WHTEPIPETHPOBATH 3HaeT ITOCTPOEHUS U KaueCTBEHHBIX MOCTPOEHUIO MOJIEIIEH
JAaHHBIE (opo- OLICHKH MoJienen BPEMEHHBIX PSIJIOB;
OTEUYECTBEHHOM U TOBBIA OKOHOMETPHUYECK IIPOrHO3UPOBaAHUSA — 3HAET OCHOBHBLIC
3apyOeKHOI YPOBEHB) | MX MOJENEH [IPUEMBI IIPEICTaBICHUS
CTaTUCTUKH O HaOOPOB JAHHBIX IS
COILIMAJIBHO- MOJICTTUPOBAHMSI
OKOHOMHUYCCKUX naThb YMEHHE — yMe€eT
nponeccax u COZEPKATEIIBHYIO 000CHOBAThL BBI60p HHTEPOPETUPOBATH
SIBJICHUSIX, UHTEPIPETALUIO MOJEIU 1 pe3yNbTaThI
BBIABIIATE ymeet NOJY4YCHHBIM npeacTaBUTh MOJEIINPOBAHUS,
TEHACHLINN (p OfBH- pe3yiibTaTam pe3ynbTat — yMeer
M3MEHCHHS HYTEIH) OIIEHWBaHUS HMHTEPIPETHPOBATh
COHAIBLHO- 9KOHOMETPHUYECK pe3yibTaThl TECTUPOBAHUS
IKOHOMHIECKHX nX Mozenei aJIeKBaTHOCTH MOJeeil
Tokasarencn OCHOBaMU BIIAJIEET — BIAJIEET CIIOCOOHOCTHIO
MIpeICTaBICHUS OCHOBHBIMU MPEJICTABIATh PE3YIbTATHI
crienupuKau HaBbIKaMHU MOJIEJTUPOBAHUS 1
— OKOHOMETPUECK BCECTOPOHHEN MIPOTHO3UPOBAHUS
(BBICOKHM) Ou MOZCJIN OLICHKH — BIIQJCCT MPpUCMaMH
(1)I/IHaHCOB0- aICKBAaTHOCTH OLICHKHU JOBEPUTEIILHBIX
O9KOHOMHYECCKOI'O MOICIN U MHTCPBAJIOB M IIPAaBUJIBHO
00BEKTa,; pe3yJIbTaTOB UX MHTEPIPETHPYET
HaBbIKaMU MIPOTrHO3HPOBAHUS




MIPEICTaBICHUS
pa3paboTaHHYIO
MOJICTTh

Texkymass arrecrauusi CTyAeHTOB. TeKkyias arrectauus N0 AUCUUIUIMHE
«DKOHOMETPHKA 2» TMPOBOAWTCSI B (OpME KOHTPOJBHBIX MEPOTPHSITHIA:
MMCbMEHHBIE JIOMAIIHUE W KOHTPOJbHBIE PAaOOThI, PACYETHO — AHAIUTUYECKUE
3amaHus, pedepara, TECTUPOBAHUS IO OIICHHUBAHUIO (DAKTUYECKUX PE3YJIHTATOB
OOy4eHHsI CTYJICHTOB U OCYIIECTBIISIETCS BEAYIIUM IIPEIO1aBaTeIIEM.

OOBeKTaMu OTICHUBAHUS BBHICTYTAIOT:

- yyeOHasg JUCHUIUIMHA (AKTUBHOCTh HA 3aHATHUSIX, CBOEBPEMEHHOCTH
BBITIOJTHEHUS PA3JIMYHBIX BUJIOB 33JaHUM, MMOCEIIAEMOCTh BCEX BHUJIOB 3aHATHI MO
aTTECTyeMOM JUCHUIUIMHE) OIEHUBAETCA 4YEpPe3 CHUCTEMY YCTHBIX OTBETOB,
coOeceI0BaHuUs MO 3aJaHHBIM BOIIPOCAM, KOHTPOJIbHBIM paboTaM MO KIIFOYEBBIM
TeMam;

- CTENEHb YCBOEHHS TEOPETHUYECKUX 3HAHHUM OLCHUBACTCS YEPE3 CUCTEMY
YCTHBIX OTBETOB Ha KOJUIOKBUYMAaX, TECTUPOBAHHMS IO KIIOUEBBIM TEMaM;

- YPOBEHb OBJIQJICHUSI MPAKTUUYECKUMH YMEHUSMH W HaBbIKAMHU IO BCEM
BUJaM yuyeOHOM paboOThl OIIEHHMBAETCS 4Yepe3 CHUCTEMY MOJATOTOBKH K
MIPOBEPOYHBIM, JJOMAIIIHUM U KOHTPOJIbHBIM paboTam;

- pe3yabTaThl CaMOCTOSITEILHOM pabdOThl OIIEHUBACTCA YEPe3 CHUCTEMY
MOATOTOBKHU pedepaToB, KauecTBa MOJATOTOBKH JIOKJIAI0B M MPE3CHTAIIHM.

IIpome:xyTouHasi arrecTauuMsi CTyJAeHTOB. [IpoMexyTouHas arrecranus
CTYAEHTOB MO IUCHUIUIMHE «DKOHOMETPUKA 2)» MPOBOJIUTCS B COOTBETCTBUM C
JIOKaJTbHBIMH HOpMAaTUBHBIMH akTamu JIBDY wu sBrusercs obs3arensHoil. B 1

CEMECTpE MO AUCHUIIIMHE « DKOHOMETPUKA 2» MPENYCMOTPEH IK3aMEH.

KpuTepun oieHKM NUCbMEHHOI'0 0TBETA, YCTHOI0 A0KJIa/1a, pedepaTa
100-86 GamioB BBICTABISECTCA CTYACHTY, €CIM CTYJEHT BbIpa3ui CBOE MHEHHUE 110
c(opMyIUPOBAHHON MpoOieMe, apryMeHTHpPOBaj €ro, TOYHO ONPEIEIHUB €€

COlepKaHue U cocTaBisomue. [IpuBeneHbl [TaHHBIE OTEYECTBEHHOU U




3apyOeKHOW JHUTEepaTyphl, cTaTucTUYeckne cBeneHus. CTyIeHT 3HAeT W BIIaJeeT
HABBIKOM CaMOCTOATEIBHON HCCIIEIOBATENbCKON pabOThl IO TEME MCCIEIOBaHMUS;
METOJaMH U MPUEMaMU aHallM3a TEOPETHUYECKUX W/UIU TMPAKTUYECKUX ACTIEKTOB
nzydaemoil obOmactu. DakTHYeCKUX OMMOOK, CBSI3aHHBIX C TIOHUMaHUEM
npoOJieMbl, HeT; rpaduuecku padbora oopmieHa TPAaBUIBHO

85-76 - 6amioB - paboTa XapaKTEepU3yeTCsl CMBICIIOBOM 1IEJIBHOCTHIO, CBSI3HOCTHIO U
MOCIIEZIOBATEIBHOCTRIO M3JIOKEHUS; JOMylleHO He Oonee 1 ommbku mnpu
OOBSICHEHUHU CMbICIa WM cojepKaHus mpobiemsbl. [IpoaeMoHCTpUpOBaHBI
HCCJICIOBATEIILCKUE YMEHHUS W HaBBIKM. (DaKTHYECKUX OIMHMOOK, CBS3aHHBIX C
NOHMMaHueM IMpoOaembl, HeT. [lomymieHsl ojHa-ABE OMMOKKM B OQOPMIICHUU
paboThI

75-61 Gait - CTYJIEHT MPOBOJUT IOCTATOYHO CAMOCTOSITEIIbHBIN aHAJIN3 OCHOBHBIX
ATANOB U CMBICJIOBBIX COCTABJISIONIUX MPOOJIEMBbI; MOHUMAET 0a30BbI€ OCHOBBI U
TEOpEeTUYECKoe O0OOCHOBaHME BBHIOpaHHOW Tembl. [IpUBJIEUEHBI OCHOBHBIE
UCTOYHHUKH TI0 paccMmarpuBaeMoil Teme. JlomymieHo He 6os1ee 2 ommboK B CMBICTE
WM COJIEp’KaHuU MPoOeMbl, 0hOpMIIEHUH PaOOThHI

60-50 6amoB - eciii paboTa MPEACTABISIET COOO0M MepecKa3aHHbIN HIIA MTOJTHOCTHIO
MepEenUCaHHbI MCXOJHBIM TEKCT 0e3 Kakux Obl TO HU ObUIO KOMMEHTapHEB,
aHanu3a. He packpeiTa CTpyKTypa M TEOpPETHUECKash COCTaBISIONIAsl TEMBI.
HonymieHo Tpu wiaum 0Oojiee Tpex OMMOOK B CMBICJIOBOM COJEpKaHUU

packpbIBaeMoil mpo6sieMbl, B 0POPMIICHUHU PaOOTHI.

Kpurepuu BbICTaBJIEHHSI OLIEHKH CTYIE€HTY HA IK3aMeHe
Mo AMCIHHUILINHE « IKOHOMETPHUKA 2)

Cymma

OayuioB OreHka 1o

o MPOMEXYTOUH | XapaKTepUCTUKA YPOBHS OCBOSHUS JUCIIUTIIIMHBI

JOUCIHUITIIN on arrecralnuu

HE

oT 86 110 «OTIUYHO» ['my6okoe ycBoeHre mporpaMMHOTO MaTepHalia, JOTHYECKH

100 CTPOIHOE ero U3N0KEHUE, YMEHHE CBSI3aTh TEOPHIO C MMPAKTUKOMH,
CBOOOJIHOE PEIICHUE 33/1a4 U 00OCHOBAHUE MIPUHATOTO PEIICHUS.

ot 70 no «XOPOIIO» TBepble 3HaHUS MPOTPAMMHOT0 MaTepuaia, FPaMOTHOE U TI0

85 CYIIIECTBY €r0 U3JI0KEHUE, JTOMyCTUMBI HE CYIIIECTBEHHBIC
HETOYHOCTH B OTBETE Ha BOMPOC, MPABUIILHOE MPUMEHEHHE
TEOPETUUECKHX MOJIOKEHUH PU PEIIEHUH MPAKTUYECKUX




BOITPOCOB U 3a4a4.

ot 51 no 3HaHME TOJBKO OCHOBHOI'O MaTepHasa, JOIyCTUMbI HETOUHOCTHU
69 «yIOBJIETBOPU | B OTBETE Ha BOIIPOC, HEIOCTATOYHO MpPaBUIIbHBIE (DOPMYIUPOBKH,
TEIBHO» HapylIEHHUE JOIrMYECKOM MOCIE10BATEIBHOCTH B U3JI0KEHUN
MIPOrpaMMHOT0 MaTepHuala, 3aTpyAHEHUS MIPU PEeIIeHUN
IIPAKTUYECKHUX 3a/ad.
ot 0 10 50 | «ueynosierBo | He3Hanue 3HaYMTENBLHON YACTH MPOrPAMMHOIO MaTepuana,
PUTEIILHO» HEYMEHHE Ja)Ke C TOMOILBIO MperoiaBaTes CPopMyInpoBaTh

IMpaBUJIbHBIE OTBETHI HA BOIIPOCHI 9K3aMCHAIMOHHOI'O 6I/IJ'IeTa,
HCBBITTOJITHCHHUC NPAKTUYCCKUX SaHaHHﬁ.




KoMmmiekT 3apannii

1. B mepBoii ciry4aiiHoil pernpe3eHTaTUBHON BBIOOpKE 00BbeMa N1 TOJIOKUTEIBHBIA OTBET ATl
M1 ONpOIIEHHBIX (PECHOHJCHTOB), @ BO BTOPOH CIIy4yailHOH penpe3eHTaTHBHON BBIOOpKE
o0BbemMa Ny MOJIOKUTENBHBIN OTBET Aalid My ONMPOLICHHBIX. YKa3aTh I0BEPUTEIbHbIC TPAHUIIBI
JUIsL 1oJ1eld (BEPOATHOCTEM IOJOXKUTEIBHOIO OTBETa B COOTBETCTBYIOIMX I'€HEPaJIbHBIX
COBOKYITHOCTSIX) C JOBEPHUTENbHON BeposATHOCTHIO (.95 U mpoBEpUTH TUIIOTE3y O PABEHCTBE

noJjeit (yposenb 3Haunmoctd o=0.05):
Tab.1. cxonHble qa”HHbBIE UIS 3amMa4u 1.

Ny My Ny ms
Bapuant 1 | 400 300 600 500
Bapuanr 2 | 857 673 1254 856

2. Jlns AByX HE3aBUCHUMBIX BBIOOPOK OOBEMOB Ni; M Ny JaHBl BBIOOPOYHBIE CPEAHUE

KBaApPaTH4YCCKUEC OTKJIOHCHUA

BbIOOPOYHBIE  CpEIHUE

apupmernueckue X u Y
S, S, COOTBETCTBEHHO. YKa3aTh JOBEPUTENIbHbIC IPAHUIILI JUIS MATEMATUYECKUX OKHUIAHUH

(c moBepuTENbHON BepoATHOCTHIO 0.95) M MPOBEPUTH TMIIOTE3Y O PABEHCTBE MATEMaTHYECKUX

OXHJIAaHHH ¢ TIoMOIIbI0 KpuTepusi Kpamepa-Yamua (yposenb 3Haunmoctu 0.=0.05):
Ta6n.2. Ucxoauble JaHHBIE IJIS 3a0a44 2.

Ny i Sx nz ; Sy
Bapuant 1 | 100 13,7 7,3 200 12,1 2,5
Bapuant 2 | 213 10,3 53 308 12,2 1,7

3. [IpoBepuTth TUMOTE3y 00 OAHOPOAHOCTH (DYHKITHI pACTIPEEICHHS C TIOMOIIBI0 KPUTEPHUS

Buskokcona (uHa ypoBHe 3HaunmocTs o.=0.05):

Tab6n.3. HcxoaHble JaHHBIE A1 3a0a49U 3.

32
29

48
25

50
28

47
17

42
18

39
22

27
31

12
30

27
20

33
11

1 BbIOOpKa
2 BBIOOpKA

3ansTue 2. [IpoBepka 0JHOPOIHOCTH CBA3aAHHBIX BHIOOPKAX



4. Ina kaxgoro n3 N = 20 o0wvekroB naHbl 3HaueHus Xju Yj, j = 1,2,...,N, pe3ynbraron
W3MEpeHHI (HAOMIOJCHUH, WCMBITAHWN, aHAJIM30B, OIBITOB) JBYX Mpu3HAKoB. Heobxommmo
MPOBEPUTH, €CTh JIM 3HAUUMOE PANIMUUE MEXKAY 3HAYCHUSMH JIBYX IMPU3HAKOB WIH KE 3TO
pasuyue MOXKET OBITh OOBSICHEHO CITyYaiHBIMUA OTKJIOHEHHSAM 3HAUYE€HWW MPHU3HAKOB. [[pyrumu
cioBamu, TpeOyeTcss MPOBEPUTh OJHOPOJHOCTH (T.€. OTCYTCTBHE pa3iuyMsi) CBA3aHHBIX
BBIOOPOK.

Tabi.. cxonHble faHHBIE IUIS 3a0a4H .

j 1 2 3 4 5 6 7 8 9 |10
X; | 74| 79 | 65 | 69 71 66 71 73 | 72 | 68
Y | 73| 65 | 71 | 69 70 69 78 70 | 60 | 62
j 11 | 12 | 13 | 14 15 16 17 18 | 19 | 20
X; | 70 | 69 | 76 | 74 72 69 74 72 | 77 |75
Y, | 61| 67 | 73 | 67 73 64 67 65 | 63 | 70

ITpoBepky oxmHOpomHOCTH Ha ypoBHE 3HaunmMoctd 0,05 mpoBenuTe ¢ MOMOLIBIO TPex
KPHUTEPHUEB:
1) kpurepusi 3HaKOB (OCHOBAaHHOTO Ha IpoBepke rumore3sl p = 0,5 mwis OMHOMHAIBLHOTO
pacrpezneneHus ¢ UCIoiab30BaHNneM TeopeMbl MyaBpa-Jlamaca);
2) xkputepus s NPOBEpKH paBeHcTBa () MaTeMaTHYECKOTO OXXHAAHUS (KPUTEPHH OCHOBAaH Ha
ACHMITTOTUYECKOH HOPMAJBHOCTH BBIOOPOYHOTO CPENHETr0 apu(METUUYECKOTO, JEIECHHOrO Ha
BBIOOPOYHOE CpeHEE KBAIPATUIECKOE OTKIOHEHHE);
3) xputepusi OpnoBa (THIa oMera-KBajipaT) JJIsl MPOBEPKU TUIOTE3bl CHMMETPUU (PYHKIIUU
pacnpezeneHust (pasHOCTH pe3yIbTAaTOB H3MEPEHH, HAONIONCHHMH, WCIBITAaHWH, aHAJIH30B,
OTIBITOB JIJIS IBYX MPU3HAKOB) OTHOCHUTENBHO 0.

3ausatue 3 Meroa MmakcumMajabHOro npasaonogoous (MMII)

5. Ucxonnsle mannsle — Habop N map umcen ( , X, & = 1,2,....n, Tae tx — He3aBHCHMas
nepeMeHHas (Hampumep, BpeMs), a  Xx — 3aBUcHUMas (Hampumep, HHIEKC WHQIISINN).
[Tpenmonaraercs, 4To IEpEMEHHBIC CBS3aHBI 3aBUCUMOCTHIO

Xxx=atc+b+e,k=12..n,
rme a u b — mapaMeTphl, HEM3BECTHBIE CTATHCTUKY W IMOJJICKAIINE OICHUBAHUIO, a €k —
MOTPENIHOCTH, UCKAXKAIOIINE 3aBUCUMOCTb.

Tabm.. HcxoaHble JaHHBIE A1 3a/1a49H .

t 1 3 4 / 9 10

Xk 12 20 20 32 35 42

Ornennre mapamMeTppl & W D JUHEHHOW 3aBHCHMOCTH. BpImuImTe BOCCTaHOBICHHYIO
3aBUCUMOCTb.

Beruncnure BOCCTaHOBIEHHBIE 3HAYEHUSI 3aBUCHUMOW NEPEMEHHOM, CPABHUTE MX C MCXOAHBIMU
3HaYEHUSIMHM (HaWIuTe pa3HOCTH) W TMPOBEPHTE YCIOBHE TOYHOCTU BBIYMCICHUN (Ipu
OTCYTCTBHM OIIMOOK B BBIYHMCICHHUSIX CyMMa HCXOJAHBIX 3HAUEHUN MOJDKHA PABHATHCA CyMMeE
BOCCTaHOBJICHHBIX ).

Halimure ocTaTOuHYI0 CyMMY KBaJIpaToB U OLIEHUTE AMCIEPCHIO TIOTPEIIHOCTEN.

Beinmumure TOYEUYHBIN MPOTHO3, a TAKKE BEPXHIOI0 M HUKHIOK JOBEPUTEIIbHBIE T'PAHULIBI JUIS
Hero (11 nqoBepuTesibHOM BepositHocTH 0,95).

Paccunraiite npor1o3Hoe 3Ha4€HNUE U IOBEPUTEIIbHBIE TPAHUIIBI JUISl HETO JJI1 MOMEHTa t= 12.



Kak u3mMeHsTCs pe3ynbTaThl, €Clii JTOBEPUTEIbHAS BEPOSATHOCTh OyaeT yBenndeHa? A eciu oHa
Oyner ymeHbIeHa?

3anstue 4. Unnekc nHIsIIIn

6. Ha ocHoBe maHHBIX Ta0m.6 paccumtaiite nunaekc uHpsuu ¢ 14.03.1991 no 14.03.2001 nHa
OCHOBE MOTPEOUTENHCKOM KOp3uHBI U3 poaykToB NeNe 3.5, 8, 13, 21, 25.

Tabn.6. HomeHkIiaTypa, roioBble HOpMBI IOTPEOIeHMs U 1IeHBI (py0.)

Ne HanmenoBanue npoaykra | I'onoBas Ilena Ha | llena Ha
/T | TUTaHUs HOpMa, KI' 14.03.1991 14.03.2001
1 Xi11€0 mIeHnYHbIN 59,8 0-50 12
2 Xneb prraHoi 65,3 0-20 10
3 Myka nieHn4Has 18,5 0-46 10
4 Kaprodens 124,22 0-10 9

5 Kamycra 30,4 0-20 8

6 [Tomuopsl 2,8 0-85 80
7 CTOJ10BBIC KOPHEILIO B 40,6 0-20 9

8 [Tpoune (1yK) 27,9 0-50 8

9 SI61oKHU cBexue 15,1 1-50 20
10 Caxap 19,0 0-90 21
11 T'oBssauua 4.4 2-00 85
12 CyOnpoayKThl (TIe4eHb) 0,5 1-40 45
13 IItuna 16,1 2-40 52
14 Konbaca noxropckas 0,4 2-30 95
15 Komuenoctu 0,3 3-70 200
16 Pr16a cBexas (MuHTa) 10,9 0-37 80
17 Cenpau 0,8 1-40 40
18 Moroko, kepup 110,0 0-32 17
19 CmMmeTaHa, CIIMBKH 1,6 1-70 50
20 MacJio JKUBOTHOE 2,5 3-60 70
21 TBopor 9,8 1-00 45
22 Ceip u OpbIH3a 2,3 3-60 70
23 Slina, necsaTok 15,2 0-90 20
24 Maciio pacTuTelbHOe 3,8 1-80 26
25 Maprapux 6,3 1-20 35

7. I'paxxnanun MBanoB B Mapte 1991 r. momyunn 150 py06., a B mapte 2001 . - 4000 py6. Bo
CKOJIBKO pa3 M3MEHMUJICS €ro peanbHbli 1oxox 3a 10 ner? YBenuunics wim yMeHbIIuics?
8. 3a sHBapb MHAEKC MHQISIMUUA cocTaBul 5 % , a 3a ¢eBpanb - 2 % . UeMy paBeH HHJIEKC
uHuAIMY 3a 1Ba Mecaua? KakoB cpeanuit ypoeHb HHMIAIMHU? MOXHO JIM B IaHHOM Cllydae
CKJIa/IbIBAaTh MPOLEHTH HHIISIIMU?
9. Beipasure Texymuii kypce nosutapa CIIA B nenax mapra 1991 r.

B 3anauax 2 u 4 pekoMeHayeTCs MPUHATH, YTO UHAEKC uHpsauuu 3a 10 ner (mapt 1991
r. - MapT 2001 r.) paBen 40.

3ansaTHe 6. YHopsiioYeHHs O CPeJHUM PAHIaM H 110 MeIHAHAM

10. B tabnune 7 npuBeAeHbl yHopsA04YeHus (KJIacTepu30BaHHbIE PAH)KUPOBKH), TaHHBIE CEMBIO
IKCIEPTAMH.



Tabn.7. Ucxonnblie nannble K 3agaye 10.

DKcnepTsl YnopsgoueHus
1 2<3<6<7<1<4<5
3<{2,6}<7<{1,5}<4
2<3<7<1<6<{4,5}
6<{3,7}<2<5<4<1
2<3<{6,7}<4<1<5
{2,3}<1<6<4<5<7
3<6<2<1<4<5<7

N[OOI~ WiN

Haiitu:

1) ymopsaoYeHHe MO CPEAHUM PaHTaM;

2) yIOpsI0YCHHE IO MEIHAHaM,

3) coriacyrrlnyr X KIaCTEPU30BaHHYIO PAHKHPOBKY.

Menunana Kemenn

11. Jana maTpuua NONApHBIX PAcCTOSHUM [UIsi MHOKECTBAa OWHApHBIX OTHOIIEHUH M3 9
sneMeHTOB. HalTH B 3TOM MHOXXECTBE MeEJMaHy JUIsi MHOXKECTBA M3 5 D3JIEMEHTOB:

Ao Ay A, Ay A

Tabn.8. Ucxonusle naunbie g 3amaun 11.

0 2 13 1 7 4 10 3 11
2 0 S) 6 1 3 2 S) 1
13 |5 0 2 2 7 6 5 7
1 6 2 0 5 4 3 8 8
7 1 2 5 0 10 1 3 Il
4 3 7 4 10 0 2 1 5
10 |2 6 3 1 2 0 6 3
3 5 5 8 3 1 6 0 9
11 |1 7 8 7 5 3 9 0

JKOHOMETPHKA KauyecTBa (CTATUCTHYECKUI MPHEMOYHbIH KOHTPOJIb)

12. lng mnana (N, 0) ¢ N =27 HallTH TPUEMOYHBIN YPOBEHB J€(EKTHOCTH.

13. nsa mnana (N, 0) mpenen cpelHero BBIXOAHOTO YpOBHS A€(PEKTHOCTH He mpeBblmaer t =
0,02. KakoBoO MUHUMAJILHO BO3MOXKHOE N?

14. Jlanel TpeMOYHBIN ypOBEHD 1e(PEKTHOCTHU P,y = 0,03 1 GpakoBOYHBIN yPOBEHb
nedextHOCTH Pg, = 0,09. YkazaTe kakoii-mubo nomycTumMsbli iad Buga (n,0), T.e. miaH,
3HAYEHHUE ONEPATUBHON XapPaKTEPUCTUKU KOTOPOTO B TOUKE [, HE MEHBIIIE

0,95, a B Touke Pgp, HE OobILE 0,10.

I[IpumeHuTe HEOOXOAMMO U TIOCTATOYHOE YCIOBUE UACHTHU(PUKAIIUU MOJEIN
Onpenenure METOJT OLIEHKH [1apaMETPOB
3anuiuTe NpUBEACHHYIO hopMy
MOZEIH Rt =a, + bllMt + b12Yt +€
Y, =a, +b, R, +Db,,l, +e,
rae
R — mpouenTHas craska; Y — BBII; M - nenexnas macca; | - BHyTpeHHHE UHBECTULINN;
t - Tekywui nepuon.



3ansaTne 7. CucTEMbI IKOHOMETPHUYECKHUX YPABHEHU

IIpumMeHuTE HEOOXOAMMO U JOCTATOYHOE YCIOBHE HICHTU(PUKAIIUA MOJEIIH
Ornpenenute METO OLIEHKU TapaMeTPOB
3anummuTe MpUBEICHHYIO (PopMy MOeTH

C,=a +b,R +b,C,, +e

I, =a, +by, (R, —R_)+e,

R, =C, +1,
rae C - pacxonsl Ha moTpebnenue; R - moxox; | - maBecTuuu; t - TeKymuii nepuon,
t-1 - npeapITyIIKii Iepuo.

3ansaTue 8. Moaesn ¢ orpaHH4eHHON 3aBUCUMO NepeMeHHOi

IMocTpouTts TOOUT-MOMENb Y = @+ DX U MPOMHTEPIIPETHPOBATH MMOJYICHHBIC PE3YIIbTAThI

Omnpenenuts cpeHee U3MEHEHHE pe3yibTaTa IPU OTKJIIOHEHUH (pakTopa Ha 1 OT cpeltHero
YPOBH:A

Y 10,6 | 19,7 | 17,7 | 175 | 113 | 144 | 94 | 119 | 139 | 89 | 145

X 0 |331 0 63,1 | 40,3 0 0 |473 ] 268 | 254 0

HOCTpOI/ITL JIOTUT-MOJCIIb U IPOUHTCPIPECTUPOBATH IMOJTYYCHHBIC PC3YJIbTAThI

Y 10,6 | 19,7 | 17,7 | 175 | 113 | 144 | 94 | 119 | 139 | 89 | 145

X 0 1 0 1 1 0 0 1 1 1 0

3ansTue 9 llpousBoacTBeHHbIe PYHKIHT

by, b2

X2
Onpenenutsd npeaenbHbie 3pPEeKTUBHOCTH (PAKTOPOB U MpeieNbHbIE HOPMBI 3aMELCHHS
daktopa Qakrtopom X3 B KaXKJI0M TOUKE Mepruoja HabIt0IeHUA

Jlano

[TocTpouTs Mpou3BoACTBeHHYIO QyHKIUIO K0O0a -/yrnaca Y = bo *X

Y 5,7 8 4,6 4,1 5,2 7,1 7,2 4,5 9,4 6,5 8,5

X1 1 0,4 0,6 0,7 0,8 0,6 1,2 0,7 0,8 1,2 0,7

X2 3,2 2,8 3 2,8 3,1 3 3,2 3 13 3,2 3,2

b.

IMocTpouts npousBoacTBeHHYIO QyHKIMI0 K0606a -/[yrmaca Y = bo * lel X, ”*

[Toctpouts rpaduku u30kBaHT 171 Y1 Y3 psn X, 3aaeM caMu

Jano
Henens 1 2 3 4 5 6 7 8 9 10
Kortnpos
<o axomy | 11145 11181 | 11061 | 10871 | 10701 | 10783 | 11044 | 11240 | 10857 | 11061
Henens 11 12 13 14 15 16 17 18 19 20
Kotupow | 1 qac2 | 10648 | 10280 | 10515 | 10321 | 10296 | 10490 | 10650 | 10645 | 10903
Ka aKIuu

3ansaTue 10 TectupoBaHue BpeMeHHBIX PS/10B HA MOCTOAHCTBO JMCIIEPCHH

[IporecTupoBaTh BpeMEHHOM Psijl HA TOCTOSTHCTBO MaT. OXKUJAHUS C TOMOIBIO TECTa
CTthpI0EHTA




= 0,05

Jano
Henens 1 2 3 4 5 6 7 8 9 10
Kotupon
< as | 11145 11181 11061 | 10871 | 10701 | 10783 | 11044 | 11240 | 10857 | 11061
Hemens | 11 12 13 14 15 16 17 18 19 20
KoTHpoB | 15057 | 10648 | 10280 | 10515 | 10321 | 10296 | 10490 | 10650 | 10645 | 10903
Ka aKIiuun

IIporecTupoBaTh BPEMEHHOM Pl HA IOCTOSHCTBO JUCIIEPCUU C IIOMOLIBIO TecTa Puiiepa

Jano
Henens 1 2 3 4 5 6 7 8 9 10
Korupos
ca axcos | 11145 11181 11061 | 10871 | 10701 | 10783 | 11044 | 11240 | 10857 | 11061
Hemems | 11 12 13 14 15 16 17 18 19 20
Komipos | 4 ne57 | 10648 | 10280 | 10515 | 10321 | 10296 | 10490 | 10650 | 10645 | 10903
Ka aKOouu

HpOTQCTPlpOBaTb BpeMeHHOﬁ PpAa Ha HOCTOSAHCTBO JUCIICPCHUU C IIOMOIIBIO TCCTA KOerHa

= 0,05

Jlano
Henens 1 2 3 4 5 6 7 8 9 10
Kotupon
<o axiri | 11145 | 11181 11061 | 10871 | 10701 | 10783 | 11044 | 11240 | 10857 | 11061
Hemens | 11 12 13 14 15 16 17 18 19 20
Komipos | 15057 | 10648 | 10280 | 10515 | 10321 | 10296 | 10490 | 10650 | 10645 | 10903
Ka aKOuu

HpOTECTHpOBﬂTb BpeMeHHOﬁ pHI[ Ha IOCTOSSHCTBO I[I/ICl'IepCI/II/I C IIOMOIIIBKO TECTA BapTJICTa

Hano
Henens 1 2 3 4 5 6 7 8 9 10
Kortupos
<o axcos | 11145 11181 11061 | 10871 | 10701 | 10783 | 11044 | 11240 | 10857 | 11061
Hemems | 11 12 13 14 15 16 17 18 19 20
Komipos | 4 ne57 | 10648 | 10280 | 10515 | 10321 | 10296 | 10490 | 10650 | 10645 | 10903
Ka aKOuu

HpOTECTHpOBﬂTb BpeMeHHOﬁ pHI[ Ha IMOCTOSAHCTBO MAT. O’ KUJAaHUA C IIOMOIIIBIO TECTA

Manna-Yutau

= 0,05

Jano
Henensa 1 2 3 4 5 6 7 8 9 10
Kortupos
ca axy | 11145 | 11181 | 11061 | 10871 | 10701 | 10783 | 11044 | 11240 | 10857 | 11061
Hemems | 11 12 13 14 15 16 17 18 19 20
f;ogﬁgfl 10857 | 10648 | 10280 | 10515 | 10321 | 10296 | 10490 | 10650 | 10645 | 10903

IIporecTupoBaTHL BPEMEHHOMU PAJT HA MOCTOSHCTBO MAaT. 0KUJAHUS C TOMOIIBIO TECTa
Bansna-BonshoButia

0= 0,05




Jlano

Henens 1 2 3 4 5 6 7 8 9 10
Kotupon

<o aximy | 11145 | 11181 | 11061 | 10871 | 10701 | 10783 | 11044 | 11240 | 10857 | 11061
Heneust 11 12 13 14 15 16 17 18 19 20
Kotupos | 1 qa57 | 10648 | 10280 | 10515 | 10321 | 10296 | 10490 | 10650 | 10645 | 10903
Ka aKIiuun

IIporecTupoBaTh BpeMEHHOM psiJl HA TOCTOSHCTBO JUCIIEPCUU C MIOMOIIBIO TECTa
Cumxena-TrIoOKH,

Bomnpocs! AJ1s1 HOATOTOBKH K 3a4eTy

1. MHo)ecTBeHHAs] JUHEHHAsl PErpeccHsl C JIMHEWHBIMUA OTPaHUYECHHUSIMHU
Ha [apaMeTpbl MOJEIIH.

2. Henuneitnsle Mogenu perpeccun. HennHeHOCTh 1O MTEPEMEHHBIM U TIO
napaMeTpam.

3. Jluneapuzaius HEIMHEHHBIX MOJIENIEH PErpecCuu.

4. Henuneinnbii Meron HauMenblinx kBagpaTtoB (HMHK). CpoiicTBa
ouenok HMHK.

5. IIporHo3upoBaHue Ha OCHOBE PErPECCUOHHBIX MOJIETIEH.

6. MyJIbTUKOUTMHEAPHOCTh K30T€HHBIX MEPEMEHHBIX.

7. TlocnenctBus MyJbTUKOJJIMHEAPHOCTH.

8. Kpurepuu OoOHapy>KeHHUsI MYJIbTUKOJIJIMHEAPHOCTH: METOL
uHOIAIMOHHBIX (hakTopoB, TecT Dappapa-I'nobdepa.

9. VYcrpanenue noCiaeACTBUNA MYJIbTHUKOJIMHEAPHOCTU: METOJ| TJIaBHBIX
KOMITOHEHT.

10. I'eTepockenaCTUYHOCTh U €€ IKOHOMUYECKasi HHTEPIIPETALIUS.

11. TlocneacTBUS reTEPOCKETACTUIHOCTH.

12. Cratuctuyeckue KpUTEpUU MPOBEPKU HAIMYUS M€TEPOCKEAACTUUHOCTH:
[Tapka, ['nensepa.

13. CraTtuctuyeckue KpUTEpUU MPOBEPKU HAIMUUS T€TEPOCKEAACTUUHOCTH:
lNonndenna-Keanara, bpuma-IIsrana.

14. Cratuctuyeckue KpUTEpUU MPOBEPKU HAIMUUS T€TEPOCKEAACTUUHOCTH:

bpuma-IIarana, Baiita.




15. Ycrpanenue nocnencTeuii rerepockenacTuaHocTH. B3pemennsiii MHK.

16. ABTokoppensmus oMok Moenu. [locneacTBUs aBTOKOPPEISAIIH.

17. Cratuctuyeckue KpUTEpUU TMPOBEPKU HAIUYUS ABTOKOPPEISIIUU:
Hapouna-Borcona, bpuia-I'ongpu.

18. YcrpaneHue nociencTBUii aBTOKOPPEIISIIIH.

19. ABTOperpeccuonHoe npeodpazoBanue rneporo nopsjaka AR(1).

20. Metonbr onenkn AR(1): MeTon mepBBIX Pa3HOCTEH, HCIOJIb30BaHUE
cratuctuku Jlapouna-BoTrcoHa.

21. Metonb! otienku AR(1): meton Koxpara-Opxkarra, meton Xunapera-Jly.

22. O600meHHpIi MeTo HanmMeHbInx kBaapatoB (OMHK). CsoiicTBa
ouenok OMHK.

23. Ucnonp3zoBanne OMHK s oneHmBaHuS MapaMeTpoOB MOJEIECH C
reTepOCKETACTUYHBIMUA U aBTOKOPPEIIAIIMOHHBIMU OCTaTKaMHU.

24. Yder BIUSHUSA KayeCTBEHHBIX (DaKTOPOB B PETPECCHMOHHOM aHaIHU3E.
Crioco0b1 BBeIeHUS (PUKTUBHBIX IIEPEMEHHBIX B PETPECCHOHHYIO MOJIEIb.

25. Y4eT BIUSHHS Ka4eCTBEHHBIX (DAKTOPOB B PErPECCHOHHOM aHAJIU3E.

26. TIpoBepka OAHOPOHOCTH BEIOOPOYHBIX JTaHHBIX (TecT Hoy).

27.Bunel AMHAMUYECKUX MOJENed W TpPHUMEpPbl WX HCIOJb30BAaHUSA B
HKOHOMETPUUYECKOM aHaJIU3E.

28. JlaroBeie Momenu. Buabl CTpyKTyphl omeparopa 3ama3fblBaHUS BO
BPEMEHU 3K30reHHbIX epeMeHHbIX (Kolika, AnmoHn, bokca-/[>keHKuHca).

29. Ilpumepbl  1aroBBIX MoOJENel B OSKOHOMHKE: MOJCHD aJIallTUBHBIX
OKHUJIAaHUH U JIp.).

30. Kputepuu nMarHOCTUKUA aBTOKOPPEISAIMUA B JIATOBBIX MHOKECTBEHHBIN
tect Jlarpanxa).

31. CranmoHapHbI€ U HECTAIIMOHAPHBIC BPEMEHHBIE PSIIBI.

32. Monenu cTalluOHapHBIX BPEMEHHBIX PSAZOB (MOJeh aBToperpeccun AR,
ckoJb3siero cpeauero MA, monens ARMA).

33. Monmenu  HECTalMOHApHBIX  BPEMEHHBIX  psiioB  (MOAENb €

JNETEPMUHUPOBAHHBIM TpeHI0M, Mozenb ARIMA, Mmogens bokca-JlxenkuHca).



34. Tlponeccsl eAMHUYHOTO KOPHS. TeCcThl €IMHUYHOTO KOPHSI.

35. Kounnrerpamus BpeMeHHBIX psA0B. [I[poBepka cTaTUCTHUECKON THITOTE3bI
0 HAJTMYMH KOMHTerpanuy (Tect DHria-I pamkepa, Tect Moxancena).

36. KonnrerpupoBaHHble BpEMEHHBIE PAAbl U MEXaHH3M KOPPEKIHH
OILLINOOK.

37. [Iporno3upoBaHue BPEMEHHBIX PSIOB.

38. Mcnonp3oBaHNE CUCTEM OJTHOBPEMEHHBIX IKOHOMETPUUECKUX YPAaHCHUN

39. CrpykrypHas u npuBesieHHas Gopmer CIY.

40. Mcnonp30BaHUE CHCTEM OJTHOBPEMEHHBIX Y KOHOMETPHUECKHUX

41. [Ipobiema UACHTU(PULIUPYEMOCTH. Kpurepun IIPOBEPKH
uneHnuduupyemoctu CoOY.

42. Metonsl  omnenmBaHus mapamerpoB  CDOY  (kocBennwmri  MHK,
neyxiarosiii MHK).

43. DKBUBAJICHTHBIC CUCTEMBI YpaBHEHUH. [Ipobiema ux uaeHTudukanuu.

44. Unentudunupyemsie, IIJI0XO0 UACHTU(ULIPYEMbIE 151
CBEPXUACHTU(PUIINPYEMBIE CUCTEMBI YPaBHEHU.

45. [Ipaktuka npumeHeHuss COY B MaKpOIKOHOMHUYECKOM aHanu3e. Mojenb
KnenHa.

46. AHanmu3  OONBIIMX MAaKpPOIKOHOMHYECKUX Mojened: YopToHcKas,
bpyxnunckas, Mapdu, LINK, LAM u ap.

47. AHanmu3 MHOTOMEPHBIX BPEMEHHBIX PSJIOB.

48. TIporano3upoBaHue MoKa3arejieii Ha OCHOBE MHOTOMEPHBIX BPEMEHHBIX

PAIIOB.

KoMmiieKTnl OIICHOYHBIX CPEACTB A1 TeKleIeﬁ arTrecralmmum

Mo AMCHHUILINHE «IKOHOMETPHUKA 2»

Kpurtepuu onenku 3a1a4 u 3ajaHui



100-86 6anioB BBHICTABISIETCS CTYACHTY, €CIU CTYAEHT MPAaBUILHO BBIIOJHUI BCE
pacdeTbl, cHOpPMYIHPOBad AapryMEHTUPOBAHHBIC BBIBOJBI W OE3YKOPH3HEHHO
rpaduyecku opopMIII padoTy.

85-76 OGammoB — B pacyeTax CTYICHT JOMYCTHJI HE Ooyiee OJHOW OIMOKH, HE
chopMyIHpoBaI  BBIBOJIOB, HO Tpaduyeckoe odopmiieHue paboOTBl B IIEJIOM
BBITIOJTHEHO BEPHO.

75-61 Gamn - CTyIEHT JOMYCTHJI HECKOJbKO (2-3) ommOOK B pacuerax, HE CMOT
chOopMyIHPOBATh BEIBOJIOB I HEKOPPEKTHO O(DOPMHUI pe3yabTaThl rpaduuecKu
60-50 6amToB — CTYIEHT HE CMOT BOCITPOM3BECTH ITOCIIEI0BATEIPHOCTh PACUCTOB H

HE UMEET MpeJICTaBICHUs O rpaduueckoM oPopMIIEHUN PE3YIIbTATOB

Kpurepuu oueHku (IMCbMEHHBINH 0TBET)

100-86 GamioB - eciii OTBET MOKa3bIBAaeT TNTyOOKOE M CHUCTEMATHYECKOE 3HAHUE
BCEr0 MPOTPAaMMHOI0 MaTepuaja M CTPYKTYpbl KOHKPETHOTO BOIIpOca. 3HAHUE
OCHOBHOM JIUTEPAaTypbl W 3HAKOMCTBO C JIONOJHUTEIBHO PEKOMEHOBAaHHOM
JUTEPATYpOu. JIornyeckoe n3oKeHue OTBeTa.

85-76 - 6anoB - 3HAHWE y3JI0BBIX TPOOJIEM MPOrPaMMBI 1 OCHOBHOTO COJICPIKAHHMS
JIEKIIMOHHOTO Kypca. B 1eoM JIorMueckr KOPpPEeKTHOE, HO HE BCErjaa TOYHOE
U3JI0)KEHHUE OTBETA.

75-61 - Gamn - ¢parmeHTapHBIC, TOBEPXHOCTHBIC 3HAHUS BAXHEHIITUX pa3eiioB
MIPOTpPaMMBbI U COJEPKaHUSI JIEKIIMOHHOTO Kypca; 3aTPyIHEHUSI C UCTIOJIb30BaHUEM
HAay4YHO-TIOHSITUWHOTO ~ afmapara W TEPMHUHOJIOTUM Yy4yeOHOW JAMCUUIUIUHBL
HEMOJIHOE  3HAKOMCTBO €  PEKOMEHJIOBAaHHOW  JINTEPATypOW; 4YaCTHUYHBIC
3aTPYyHEHHUS] C BBIMIOJHEHHWEM MPEAYCMOTPEHHBIX MPOrpPaMMON  3aJaHMH;
CTpEMJICHUE JIOTUYECKU ONPEIETICHHO U MOCIEeI0BATEIbHO U3JI0KUTh OTBET.

60-50 GanyoB - He3HaHUE, MO0 OTPHIBOYHOE MIPEACTABICHUE O JAHHOU MpolIemMe
B paMKax y4eOHO-pOTPAaMMHOTO MaTepHayia; HEyMEHHE HCIOJIb30BaTh
MOHATUMHBIN amnIapar; OTCYTCTBUE JIOTUYECKON CBS3U B OTBETE.

TecTnl

1. OeHKa 3HAYMMOCTH NMAPAMETPOB YPABHEHUSI perpeccu 0CyllecTBISeTCs



HA OCHOBe:

a) t - kpurepus CTbIOJICHTA;

0) F - kputepus Oummepa — CHenekopa;
B) CpeIHEH KBaApaTUIECKON OIINOKH;
I') CpeIHEeH ONTMOKH armpOKCHMAIIUH.

2. KooppuumeHT perpeccud B ypaBHeHHUM Y =92+15-x, XapaKTepu3yweM
CBSI3b MEXKIY 00beMOM pPeain30BaHHOI MPOAYKIHHU (MJIH. Py0.) H NPUOBLIBIO
NpeanpUATH ABTOMOOMJIBLHOW NPOMBINUIEHHOCTH 3a rox (MJH. pyo.)
03HA4YaeT, YTO MPHU yBeJIMYEHHH 00beMa peajiM30BAaHHON MpoayKuuu Ha 1
MJIH. py0. NPpUOBLLIb YBEJIMUYMBAETCH HA:

a) 0,5 %;

r) 0,5 miH. py0.;

B) 500 ThIC. PYO.;

r) 1,5 miH. pyo0.

3. KoppeasinuoHHoe OTHOUIEeHUE (MHAEKC KOPPeJSIUN) HU3MepPsieT CTeleHb
TECHOTHI CBSI3U Mexkay X U Y

a) TOJIBKO MPU HETUHEHHON (popMe 3aBUCUMOCTH;

0) npu mr0060i popMe 3aBUCUMOCTH;

B) TOJIBKO MPH JIMHEWUHOW 3aBUCUMOCTH.

4. I1o HanpaBJIeHHIO CBSA3U ObIBAIOT:
a) yMEpEHHbIE;

0) mpsiMbIe;

B) MIPSIMOJIMHEWHBIE.

5. Ilo 17 Ha0a0IEeHUAM MOCTPOEHO YPaBHEHHE perpeccuu:y=»hb, +bx +b,x,.

JIisl MpOBEPKHM 3HAYMMOCTH YPaBHEHHsSI BHIYHCJIEHO HA0I01aeMoe 3HAYeHHe
t - cratucruku: 3.9. BoiBox:

a) YpasHenue 3Haunumo mpu o= 0,05;

0) YpaBuenue nHeznauumo 1pu o, = 0,01;

B) YpaBHeHue He3HaunMo npu o = 0,05.

6. Kakoe w3 ciaeaylommx  yYTBep:KACHMHA  BepHO B  ciay4ae
reTepocKeIaCTUYHOCTH OCTATKOB?

a) BeiBosibl o t 1 F- cTaTUCTHKaM SBIISIFOTCS HEHAAC)KHBIMU;

0) I'erepockeqacTUYHOCTD MPOSIBISIETCS 4Y€pe3 HU3KOE 3HAUYEHHE CTATUCTUKH
Hap6una-YoTcoHa;

B) [Ipu rerepockegaCTUMHOCTH OLICHKU OCTAarOTCs 3(h(PEKTUBHBIMU;

r) OueHKH mapaMeTpoB YPABHEHUS PETPECCHUHU SIBISIIOTCS CMEILIEHHBIMHU.

7. Kak Ha3pIBaeTcsl HapylleHUe JONYIIeHHS O TOCTOSHCTBE IMCIIePCUH
OCTATKOB?

a) MyJIbTUKOUIMHEAPHOCTh;



0) ABTOKOppEJISALIHUS;
B) ['eTepockenacTUIHOCTH;
r) 'oMOoCKeaacTHIHOCTb.

8. Eciim B Marpuune napHbix KO3()(HUIUEHTOB KOPpPEJSNUHM BCTPEYAIOTCS
| Fax, [>0,7, TO 3TO CBUAETEJIbCTBYET:

a) O HaMMYUU MYJbTUKOJUIMHEAPHOCTH;

0) O0 OTCYTCTBUU MYJIbTUKOJJIMHEAPHOCTH;
B) O HaTU4IUK aBTOKOPPEIISAIINY;

r) OO OTCYTCTBUU FE€TEPOCKETACTUYHOCTH.

9. C nomMombK Kakoii  Mepbl  HEBO3MOKHO  M30aBUTbCH  OT
MYJbTHKOJJIMHEAPHOCTH?

a) YBenuueHue o0beMa BBIOOPKH;

0) ckmoueHns mepeMeHHBIX BBICOKOKOPPEINPOBAHHBIX C OCTATbHBIMU;

B) 3MeHeHune cnenudpukanuy MOJIENH;

r) [IpeoOpa3oBanue cirydailHOW COCTaBISIOLIEH.

10. AHagu3 TeCHOTHI M HAaNpaBJeHHUsI CBsi3eil JBYX NPH3HAKOB
OCYILIECTBJIAETCS] HA OCHOBE:

a) MapHOTO KOdh(HUIIMEHTA KOPPEIISIIHH;

0) ko3¢ durmeHTa qeTepMUHALINY;

B) MHOXXECTBEHHOTO KO3 (HUIIMEHTA KOPPEIIAIIHH.

11. B uHeiiHoM ypaBHeHMH Y ,=agta;X Ko3(p(HIHEHT perpeccuu
NMOKAa3bIBACT:

a) TECHOTY CBSI3H,

0) momro mucriepcun "Y", 3aBucumytro ot X",

B) Ha CKOJIBKO B CpeHEM M3MeHUTCs 'Y npu u3MeHeHuu ' X" Ha OJiHy €AUHUILY;
r) olKOKy Kod(pPuimenTa Koppesuu.

12. Koa¢ppuuueHT 3J1aCTHYHOCTH MOKA3bIBAECT:

a) Ha CKOJIbKO % M3MEHUTCS 3HAUeHUE Y Tpu u3MeHeHuu X Ha 1 %;

0) Ha CKOJIbKO €IMHULl CBOETO M3MEPEHMSI U3MEHUTCS 3HAUCHHE Y NTPU U3MEHEHUU
X Ha 1 %;

B) Ha CKOJbKO % W3MEHUTCA 3HAY€HUE Y MpHU HU3MEHEHUM X Ha €JlI. CBOEro
WU3MEPEHHUS.

13. Kakme  mMeroabl  MOKHO  NPHUMEHHTb IS  OOHApPYXKEHUS
reTepocKeIaCTUHYHOCTH?

a) Tect 'ondenna-Kpanmara;

0) Tect panroBoii koppensuuun CniupMeHa;

B) Tect Jlapbuna- Yorcona.



14. Ha 4yem ocHoBaH TecT I'oadennaa -KBanara
a) Ha ucnonp3oBanuu t — CTaTUCTUKY,

0) Ha ucnonp3oBannu F — cTaTUCTUKY;

B) Ha ucnone3oBanuu y?;

r) Ha rpaduueckomM aHanmuse ocTaTkoB.

15. Kak Ha3bIBaeTCsl HApyUIeHHe TONMYIIEHUs 0 HE3AaBUCMMOCTH OCTATKOB?
a) MyJbTUKOUIMHEAPHOCTh;

0) ABTOKOppEJISALIHUS;

B) ['eTepocke1acTUUHOCTB;

r) 'oMOCKe1aCTUYHOCTb.

16. C mnomMompbH KAaKOr0 MeTOJa MOKHO HAWTH OLEHKH [apaMerpa
YPaBHEHMS JIUHEHHOM perpeccuu:

a) METOJIOM HAaMEHBIIIETO KBaIpaTa;

0) KOppesIMOHHO-PETPECCHOHHOTO aHAIN3a;

B) JUCIEPCUOHHOTO aHAJIH3a.

17. U3BecTHO, YTO MexX1y BeJuYMHAMM X M Y CymIeCcTBYeT OTpULaTeIbHasi
cBsi3b. B KakuX npeaesax HaXOAUTCS NAPHbIA KOG GULHMEHT Koppeasuuu?

a) ot -1 1o 0;

0) ot 0 10 1,

B) oT —1 10 1.

18. Ha cTbhike Kakux o0JiacTed 3HAHUI BO3HMKJIA IKOHOMETPHKA:

a) DKOHOMUYECKAs TEOPHS; IKOHOMHUUECKasi 1 MaTeMaTU4YeCKasi CTAaTUCTUKA,

0) SKOHOMUYECKask TEOpUsI, MaTEeMaTUYECKasi CTATUCTUKA U TEOPHUSI BEPOSITHOCTH;
B) DJKOHOMHYECKAs U MAaTEMaTUUYECKasi CTATUCTUKA, TEOPUS BEPOSTHOCTH.

19. U3BecTHO, 4TO Me:KAY BeTHYUHAMHM X M Y CyLIeCTBYeT MOJIOKUTeIbHas
cBsA3b. B kakux mpexesax HaxXoOAUTCHd MHapHbIA  KO3(p(PUUHUEHT
KoppeJasuuu?

a) ot -1 110 0;

6) ot 0 10 1;

B) or—1 ;o 1.

20. MHoxkecTBeHHBbIT Ko03(pduunent xoppeassunu pasen 0.9. Kakoii
NMPOLEHT AUCHEPCUU Pe3YJbTATUBHOIO NMPU3HAKA 00BbACHAETCH BJIUSHHUEM
BceX (AKTOPHBIX NPU3HAKOB?

a) 90 %;

0) 81 %;

B) 95 %;

r) 45 %.



21. Kakoil M3 mnepe4yucJIeHHbIX METOA0B He MOKeT ObITb NPHUMEHEeH sl
00HApPY:KEeHUsI TeTePoCcCKeIACTUIHOCTH?

a) Tect 'ondenna-Kpanara;

0) Tect panroBoit koppesiiun CnupMeHa;

B) METO/I PSIOB.

22. B kakux nmnpegesax MeHsieTCd YACTHbIA KOI(Q(UIUEHT KOppeJsauuu
BbIYHUCJIEHHbIH Yepe3 K03 GUIUEeHT JeTepMUuHANMHU?

a) OT - oo JI0 + ]

0) or0 g0 1;

B) 0T 0 10 + oo;

r)otr —1 go +1.

23. DK30reHHbIE NIepeMeHHbIe:

a) 3aBUCHMBbIE TIEPEMEHHBIE;

0) He3aBUCUMBIE TIEPEMEHHBIE;

B) JaTUPOBAHHBIE MPEIBIIYIIIUIMU MOMEHTAMU BPEMEHHU.

24, B kakux nmpenesax MeHSIeTCI MHOKeCTBEHHbIH Ko0IgpuumeHT
KoppeJasuuu?

a) OT - oo 10 + o]

0) or0g01,;

B) 0T 0 10 + oo;

r)or —1 go +1.

25. DHIOTeHHbIE NTepeMeHHbIe:

a) 3aBUCHUMBbIE TIEPEMEHHBIE;

0) He3aBUCUMBIE TIEPEMEHHBIC;

B) JaTUPOBAHHBIE MPEIBLTYIIIUMU MOMEHTAMU BPEMEHHU.

26. B kakux npeaesiax MeHsieTcsl KO3 (PUUMEHT neTepMUuHaAMH?
a) ot 0 10 +oo;

0) OoT -o0 J10 +oo;

B) ot 0 mo +1;

r)oT -l mo +1.

27. CyTh MeTO/Ia HAMMEHbIINX KBAIPATOB 3aKJII0YAETCS B TOM, UTO:

a) OIlEHKa ONpeNenseTcs W3 YCIOBHUS MHUHUMHU3AIMK CYMMBI KBaJIpaTOB
OTKJIOHEHUW BBIOOPOYHBIX JIAHHBIX OT OMPECIISIEMON OIEHKH;

0) OIleHKa OmpeaenseTcs U3 YCIOBUS MUHUMHU3AIMH CYMMBI OTKJIOHCHHM
BBEIOOPOYHBIX JJAHHBIX OT OMPEACIIIeMON OIICHKY;

B) OIICHKA OMNpEAeNsIeTcs] W3 YCIOBUS MHUHUMHU3AIMUM CYMMBI KBaJpaToOB
OTKJIOHEHU BHIOOPOYHOM CPEIHEN OT BEIOOPOYHOM TUCTIEPCHUH.



28. K kakomMy KJ1accy HeJIMHEHHBIX perpeccuii OTHOCUTCH nmapadoJia:

a) perpeccuu, HEJIMHEWHbIE OTHOCUTEIHHO BKJIIOYEHHBIX B aHAIU3 NMEPEMEHHBIX,
HO JIMHEWHBIX 110 OLICHUBAEMbIM MapaMeTpaM;

0) HeTMHEHHBIE PErPecCru Mo OLICHUBAEMBIM IMapaMeTpam.

29. K kakoMy KJIAacCy HeJUHEHHBIX perpeccuii OTHOCHUTCS PABHOCTOPOHHSS
runepooJia:

a) perpeccuy, HeJIMHEMHbIE OTHOCUTEIBHO BKJIIOYEHHBIX B aHAIU3 NEPEMEHHBIX,
HO JIMHEWHBIX 110 OLICHUBAEMBIM MapaMeTpaM;

0) HETMHENHBIE PErPECCHUHU 10 OLIEHUBAEMBIM ITAPAMETPaM.

30. K xakomy Kjaccy HeJIMHEHHBIX perpeccuii OTHOCUTCH (PYHKIUA BHIA
Y=a+bx+cox’:

a) perpeccuu, HeJIMHEHHbIE OTHOCUTENIBHO BKJIIOUEHHBIX B aHAJIU3 NEPEMEHHBIX,
HO JINHEWHBIX 110 OLICHUBAEMBIM IIapAMETPaM;

0) HeNMHENHBIE PETPECCUH 10 OLIEHUBAEMBIM [TapaMeTpam.

31. K kakomy kJiaccy HeJIMHEHHBIX perpeccuii oTHoCHUTCH GyHKUMSA BUjaa §
=a-x":

a) perpeccuy, HeJIMHEWHbIE OTHOCUTEIBHO BKJIIOYEHHBIX B aHAIU3 NEPEMEHHBIX,
HO JIMHENHBIX 110 OLIEHUBAEMBIM [TapaMETPaM;

0) HETMHENHBIE PErPECCUU IO OLIEHUBAEMbIM ITapaMeTpam.

32. K kakoMy KJjaccy HeJIMHEHHBIX perpeccuii 0THOCUTCH (PYHKUHUSI BUAa §
— ea+bx :

a) perpeccuu, HeJIMHEHHbIE OTHOCUTENIBHO BKJIIOUEHHBIX B aHAJIU3 NEPEMEHHBIX,
HO JINHEWHBIX 110 OLICHUBAEMBIM apaMETPaM;

0) HeTMHENHBIE PErPECCUU O OLIEHUBACMbBIM ITapaMeTpam.

~ b
33. B ypaBHeHuu perpeccuud B (popMe rumnepoosibl § =a+— €CJu BeJHUYHHA
X

b>0, To:

a) MpH YyBeIWYEHHH (HAaKTOPHOIO NpPHU3HAKA X 3HAYEHHUS PE3YIHTaTHBHOIO
NpU3HAKa y 3aMEeIJIEHHO YMEHBIIIAIOTCS, U TMPU X—00 CPEAHsS BEIHYUHA ) OyaeT
paBHa a;

0) To 3HAYEHHE PE3yIbTATUBHOIO MPU3HAKA } BO3PACTAET C 3aMEJIEHHBIM POCTOM
NpH yBeIUYeHUH (PaKTOPHOTO NPU3HAKA X, U IIPU X—>0 y =g

34. KoappuumeHT 31aCTUYHOCTH ONpeaeseTca mo gopmy.ie 9=be Jif) 6
a+b-x

MO/IeJIM perpeccuu B popMme:

a) Jlunelinoit pyHKINU;

0) [TapaGomsr;

B) ['unep6oJibr;



r) [TokazaTensHOlN KpUBOIA;
1) CreneHHOM.

. b
35. YpaBHeHue y=a+ " Ha3bIBACTCH:

a) JINHEHHBIM TPEH/IOM;

0) mapaboINYECKUM TPEHIOM;

B) TUIIEPOOINYECKUM TPEHIIOM;
I') SKCIIOHEHIIMAIBHBIM TPEHIOM.

36. Ilo xapaxkTepy pa3ju4alT CBS3H:

a) QyHKIIMOHAJIbHBIE U KOPPEISAIUOHHBIC,

0) GyHKIMOHANbHBIE, KPUBOJWHEHWHBIE U MPSIMOJIUHEHHBIC,
B) KOPPEISAIMOHHBIE U 00paTHBIE;

I') CTAaTUCTUYECKUE U TIPSIMBIE.

37. Ilpu npsiMO# CBA3M € yBeJIMUYeHHEM (PAKTOPHOI0 NPU3HAKA:
a) pe3yJbTaTUBHBII NPU3HAK YMEHBIIAETCS;

0) pe3yJbTaTUBHBIN MIPU3HAK HE U3MEHSIETCS;

B) pe3yJIbTaTUBHBIN MPU3HAK YBEIINYNBACTCS.

38. Kakue MeTobl HCIOJIB3YIOTCS /1JIs1 BbISIBJIEHUSI HAJTUY U, XapaKTepa u
100. Kakue moka3areju Nmo CBOell BeJHYHMHE CYHIECTBYIOT B IMpeaeax OT
MMHYC /10 IUTIOC eIUHUIIbI:

a) K03 PUITMEHT AeTePMUHAIINH;

0) KOpPENAIMOHHON OTHOIIICHUE;

B) JIMHEWHBIN KOIDPHUITUEHT KOpPEAIUH.

39. Koa¢ppuument perpeccun npu 0xHOPAKTOPHOI MO/Ie/IN MOKA3bIBACT:

a) Ha CKOJIbKO €IMHUI] U3MEHSETCS (PYHKIIMS MPU U3MEHEHUM apryMeHTa Ha OJIHY
CAVHMUILY;

0) Ha CKOJIbKO MPOIEHTOB M3MEHseTCS (YHKIUS Ha OJHY C€AUHUILY W3MEHEHUS
apryMeHTa.

40. BesimunHa MHAEKca Koppeasiuuu, pasHas 1,587, ceugerenbcrByer:
a) 0 ¢l1aboi UX 3aBUCUMOCTH;

0) 0 CHIILHOI B3aUMOCBSI3H,

B) 00 OIMOKaX B BEIYMCICHUSX.

41. Kakue W3 NpHUBEJEHHBIX 4YHCeJ MOrYyT ObITh 3HAYEHUSIMM IAPHOTO
KO3 (PUIHEHTA KOPPeIsiHU:

a) 0,4;

0) -1,

B) -2,7,

r)-0,7.



42. Kakue u3 NPHBEAEHHBIX 4YHCEeJ MOIYT ObITH 3HAYEHUSIMH IAPHOTO
K03(ppuuuenTa KOppeIAUn:

a) 1,4;

0) -1;

B) -2,7;

r)-0,7.

43. Ilpu KakoM 3HA4YeHHMH CpeJAHeil OTHOCUTEJIbHON OMMOKM MO MOIYJIIO
MO/eJIb HMeeT BbICOKYIO TOYHOCTD:

a) meuee 10%;

0) Boie 10%;

B) oT 10% mo 20%.

44. Jlns yero npumMeHsiercsi kpurepuii lapouna - Yorcona:

a) OOHapyXEHUsI aBTOKOPPEIISALIUU B OCTATKAX;

0) oOHapy>KeHUS ITUKINYECKON COCTaBIIAIONICH;

B) JUIA TPOBEPKU MOJYMHEHUS CIYy4allHOTO KOMIIOHEHTa HOPMAaJIbHOMY 3aKOHY
pacrpeieneHusl.

45. Kakoil KpuTepuid HCHOJIb3YETCHA Il MNPOBEPKU CTATHCTHYECKOM
3HAYMMOCTH YPABHECHUS PErpeccum:

a) F — kpurepuit @uiepa

0) t — kputepuii CThro€HTa

B) 1°

Kpurepuu oueHku TecToB

100-86 OGanoB BBICTABISETCS CTYACHTY, €CIU CTYIEHT HE JOMyCTHJI OIIMOOK B
OTBETaxX Ha BOMPOCHI TECTa

85-76 06amnoB BBICTABISAETCS CTYACHTY, €CIHM CTYACHT JOMyCTWI He Oojee 1-2
OIMOOK B OTBETAaX Ha BOIIPOCHI TECTA

75-61 Oamn BBICTaBISETCS CTYIAEHTY, €CIU CTYICHT JOMycTws He Oosee 3-5
OIMOOK B OTBETaX Ha BOIPOCHI TECTA

60-50 6ansioB BBICTABISETCS CTYACHTY, €CJIM CTYACHT JOMyCTHI Oojiee 6 OImOoK B
OTBETaxX Ha BOMPOCHI TECTa

Kpurtepuu BoicTaB/IeHHS OLIEHKHU CTYIEHTY HA JK3aMeHe
Mo AMCIHHUILINHE K IKOHOMETPHUKA 2)

Cymma
OayuoB OreHka 1o
o MPOMEXYTOUH | XapaKTepUCTUKA YPOBHS OCBOSHUS JUCIIUILIIMHBI

JUCIHITIN on aTrecranuu
HC




oT 86 110 «OTIIUYHO» ['my6okoe ycBoeHre MporpaMMHOTO MaTepHalia, JOTHYECKU

100 CTPOMHOE €ro M3JI0KEHUE, YMEHUE CBS3aTh TEOPHIO C IPAKTUKOM,
CcBOOOJTHOE PElICHHUE 3a/1a4 1 000CHOBAaHUE NMPUHSITOTO PEIICHHMSL.

ot 70 1o «XOPOIIO» TBepaple 3HaHUS TPOTPAMMHOTO MaTepualia, PaMOTHOE U TI0

85 CYIIECTBY €r0 U3JI0KCHUE, JIOMYCTHMBI HE CYIIICCTBEHHBIC
HETOYHOCTH B OTBETE Ha BOIIPOC, MPABHIBHOE TPUMECHEHHE
TEOPETUYECCKHX TTOJIOKCHUH MPH PEIICHUH MPAKTUICCKUX
BOIIPOCOB U 33J1a4.

or 61 10 | «ynoBneTBopu | 3HAHHWE TOJHKO OCHOBHOT'O MaTepHala, JOMYCTUMbI HETOUHOCTH

69 TEJBHO » B OTBETE Ha BOMPOC

ot 0 10 60 | «<aeynoBierso | HesHaHuwe 3HAYMTEIBHOH YAacTH MPOTPAMMHOTO MarepHaa,

PHUTETHHO HEYMEHHE Jakeé C IMOMOUIBIO TMpernoaaBarens chopMyIHpOBaTh

MIPaBUJIbHBIE OTBETHI HA BOIPOCHI 9K3aMEHAIMOHHOT0 OuieTa
Owsieta, HEBBIOJIHCHHUE MPAKTUYCCKUX 3aJaHUN; HEIOCTATOYHO
MIPaBUIIbHBIE (bOopMyIHUPOBKH, HapyllIeHue JIOTUYECKOU
MOCJIEIOBATEILHOCTH B M3JI0KEHUHM MPOrPaMMHOTO MaTepHala,
3aTpyJHEHHS MPU PEHICHUH MPAKTUYECKUX 3ajad.




