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ABSTRACT

Master’s degree in 38.04.02 Management

Study program: “International Business and Project Management”

Course title: “Econometrics”

Variable part of Block 1, 6 credits

Instructor: Karp Dmitry Borisovich, Candidate of physical and mathematical
sciences, Associate Professor. Nagapetyan Artur Rubikovich, Assistant.

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

 the ability of self-improvement and self-development in the professional
field, of improvement of the cultural level;

 readiness to integrate into scientific, educational, economic, political, and
cultural areas of Russia and countries of the Asia-Pacific Region;

o the ability to use modern methods and technologies (including information)
in professional activities;

o the ability of self-organization and self-education;

« the ability to collect, store, process and evaluate the information necessary
for the organization and management of professional activities;

« the ability to apply the basic methods and tools for receiving, storing and
processing information; to work with the computer as an information management
tool.

Learning outcomes:

~the ability to conduct independent research, to justify the relevance and
practical significance of the chosen topic of scientific research (GPC -3);

~the ability to determine the organization development prospects based on
assessment of the company's market position and environmental factors influence
trend (SPC-5);

~the ability to use quantitative and qualitative methods to make applied
research and business processes management, to prepare analytical materials based
their application results (SPC-8);



-can use methods for economic and strategic analysis of economic agents
behavior and markets in a global environment (SPC-9);

~the ability to substantiate the relevance, theoretical and practical significance
of the selected topic of scientific research (SPC-13).

Course description:

The content of the discipline consists of three sections and covers the
following range of issues:

1. Introduction to Econometrics. Data and their preliminary processing.
Correlation analysis of quantitative variables. Coefficient of determination.
Correlation coefficient. Correlation ratio. Correlation analysis of quantitative
variables. Partial and multiple correlation coefficients. Correlation analysis of
ordinal and categorized variables.

2. Regression analysis. Least square method. Significance of regressors and
models. The problem of multicollinearity. Methods of elimination. The principal
component method. Heteroskedasticity and residual autocorrelation. Weighted and
generalized OLS. Models with variable structure. The use of dummy variables.
Heterogeneity of data. Nonlinear models that can be directly linearized. Box-Cox
procedure. Binary result indicators. Logit and probit models. Forecasting the
dynamics of economic indicators.

3. Time series analysis. Trend Seasonality. Cycle. Analytical trends. Moving
average. Exponentially weighted moving average. Seasonality and its elimination.
Residue processing models. ARMA-models and their identification. Accounting
time lags. Models with distributed lags. Model Koyka. Panel data. Model with
fixed effects. Systems of simultaneous equations. The problem of endogeneity.
Instrumental variables. Introduction to assessment using specialized statistical
packages.

Main course literature:

1. Baldin K.V. Bystrov O.F. Econometrika [Econometrics] - 2nd ed. -
Moscow:  UNITY-DANA, 2015. - 254 p. (rus). -  Access:

http://znanium.com/catalog/product/872333
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2. Borodich S.A. Econometrika [Econometrics] - Moscow: NIC INFRA-M;
Minsk:  Nov.  znanie, 2014. - 329 p. (rus). -  Access:
http://znanium.com/catalog/product/440758

3. Nevezhin V.P. Nevezhin Yu.V. Practicheskaya Econometrika v keysah
[Practical Econometrics in Case Studies] - Moscow: ID «FORUM»: INFRA-M,
2016. - 317 p. (rus). - Access: http://znanium.com/catalog/product/551567

4. Novikov, A.l., Econometrika [Econometrics] - 3rd ed., Pererab. and add. -
Moscow: NIC INFRA-M, 2014. - 272 p. (rus). -  Access:
http://znanium.com/catalog/product/437118

5. Sokolov G.A. Econometrika teoreticheskie osnovi [Econometrics:
theoretical foundations] - Moscow: NIC INFRA-M, 2016. - 216 p. (rus). - Access:
http://znanium.com/catalog/product/503663

6. Fadeeva L.N., Malugin V.A., Fadeev L.N. Kolichestvennii analiz v
ekonomike i menedjmente [Quantitative analysis in economics and management] -
Moscow: NIC INFRA-M, 2014. - 615 p. (rus). -  Access:
http://znanium.com/catalog/product/363305

7. Yakovlev, V.P., Econometrika [Econometrics] - Moscow: Dashkov and K,
2016. - 384 p. (rus). - Access: http://znanium.com/catalog/product/519496

Form of final control; exam



AHHOTaUMs K pado4eil mporpaMMe JUCHUIINHBI

« IKOHOMETPHUKA»

Yyebnslii  Kypc «OKOHOMETpHKAa»  TMpeAHa3HAYeH JUIsl  CTYJIEHTOB
HarnpaByieHus: ToAroToBku 38.04.02 MeHemKMEHT, Marucrepckasi Mporpamma
«MexnayHaponsblii  MeHemxMmenT»  (“International  Business and  project
management”), peanu3yeMblil Ha AaHTJTUHCKOM SI3bIKE.

JucuumirHa « OKOHOMETPUKa) BKJIIOUEHA B COCTaB JUCIHUILIMH 1O BBIOOPY
BapUATUBHOM YacTh 010Ka « {MCIUTIITMHBI (MO )».

OO011ast TPyI0EMKOCTb JTUCIUILIAHBI COCTABIISACT 6 3a4eTHBIX €UHMII, 216 Jacos.
Y4eOHBIM IIAHOM  TPEIyCMOTPEHBI  JIeKIWOHHBIe 3aHsAThsA (18  wacom),
npakTudeckue 3auatus (36 yacos, B Tom yncie MAO 18 yacoB), camocTosTeIbHAs
pabota ctynenToB (108 gaca, B ToM yuciie 36 4acoB Ha IMOATOTOBKY K 3K3aMEHY).
JucuuminHa peanusyercs Ha 1 Kkypce Bo 2 cemecTpe.

JucunminHa «OKOHOMETPUKA» OCHOBBIBAETCS HA 3HAHUSX, YMEHUSAX U
HaBBIKAX, TMOJIYYEHHBIX B PE3yJbTaTe W3Y4YEHUS JUCHUIUIMHBI «YTIpaBIeHUYECKAs
HKOHOMHKa», «JKOHOMHMKA W YIPABJICHHE: aJaNTalOHHBIA Kypc», «YIIpaBJICHUE
crpateruil. [loptrdensHoe ynpaBneHuey, «YpaBieHue TPoeKTamiy, «DUPMBI U PHIHKI,
«VIHHOBAIIMOHHBIA MEHEDKMEHT», «MapKETUHIOBbIE HCCIICIOBAHUS» W TO3BOJISIET
MOATOTOBUTh  CTYJEHTOB K OCBOGHHMIO psila TaKUX JUCUMIUIMH, Kak
«[IpenrpuHuMaTenbCTBOY, «YTpaBieHue V3MEHEHUSAMI, «OrnepaloHHbIN
MEHEKMEHT M 3(PQPEKTUBHOCTh OM3Heca», «bu3Hec-TaHUpOBaHKE), MPOXOKICHUIO
MPAKTUKHN U HAMMCAHUH BBIMTYCKHOW KBATHU(PUKAIIMOHHON paOOTHI.

Conepkanue JUCHMIUIMHBI COCTOUT W3 TPEX pa3JelioB U OXBaThIBACT
CJIEIYIOIIAN KPYT BOIIPOCOB:

1. Beenenue B SKOHOMETpUKY. JlaHHBIE M WX MpeaBapUTelibHas 00paboTKa.
KoppensimonHblii  aHanM3  KOJMYECTBEHHBIX  MepeMeHHbIX.  KoadduimeHnt
nerepmuHaii.  Koaddummenr  xoppemsimn. KoppelsiiioHHOe  OTHOITICHHE.
KoppensimonHbIii aHaM3 KOJIMYECTBEHHBIX MTEPEMEHHBIX. YacTHbIE M MHOKECTBEHHBIN
koohduimenTsl  Koppensimi.  KoppensimoHHBI — aHamM3 — TOPSIKOBBIX |

6



KaTErOpH30BAHHBIX IEPEMEHHBIX.

2. Perpeccuonsplii aHanmu3. MeTon HaMMEHBIIMX —KBAJpaToB. 3HAYMMOCTh
perpeccopoB 1 monenu. [IpoGnema MyJIbTUKOJUTMHEAPHOCTH. MeETonbl yCTpaHEHUs.
Mertoql ITaBHBIX KOMIIOHEHT. | '€TepoCKeNacTHYHOCTh M aBTOKOPPENSLMS OCTaTKOB.
B3pemiennpiii u 00o6menHsii  MHK. Mogemn ¢ miepeMeHHOM  CTPYKTYpOH.
Hcnonb3oBanne namMMu-niepeMeHHbIX. HeomHopomHocTe  naHHbIX.  HenuHueitnble
MOJIENH, TIO/JTAIOIIMECS HEMOCPEACTBEHHOM JHeapu3aimd. [Ipouenypa bokca-Kokca.
bunapuble  pesynmpTUpyrOmME — mokazarend.  Jlorur- U TpoOUT-MOENH.
[Iporao3upoBanre TMHAMUKY SKOHOMUYECKHX MTOKa3aTeNeH.

3. Anaim3 BpeMeHHBIX psamoB. TpeHm. Ce3oHHOCTh. [lukin. AHamMTHYeCKHe
Tpenabl. Ckoip3siiee cpeHee. DKCIIOHEHIIMAIBHO B3BEIIEHHOE CKOJIB3SIIEE CPETHEE.
Ce3oHHOCTh U ee ycTpaHeHue. Monenu oOpabotku octatkoB. ARMA-Monenu u ux
UJIeHTUpUKAIM. YUYeT BpEMEHHBIX JlaroB. Mozenu ¢ pacrnpeneseHHbIMU Jlaramu.
Mopnenp Kotika. [lanensHble nanHble. Mogenb ¢ (UKCHpOBaHHBIMU 3(pdexTamu.
CucreMbl OJJTHOBpEMEHHBIX ypaBHeHuH. [Ipobnema sHoreHHocTH. MIHCTpyMeHTalbHbIE
IIepeMEHHbIC. BBEECHME B OLICHMBAHME C MCIIOJIB30BAHUEM CHELUATU3UPOBAHHBIX
CTaTHCTUYECKHX MAKETOB.

Ileab — ycBOE€HHME CTYAEHTAMHM TEOPETHUECKUX 3HaHUH, (POpMHUpOBaHHE
YMEHUM M TPAKTHYECKUX HABBIKOB B OOJIACTU TNPHUMEHEHHS KOJIWYECTBEHHBIX U
Ka4eCTBEHHBIX METOJIOB MPU MPOBEJICHUN U TPEICTABICHUHU PE3yIbTaTOB MPUKJIIATHBIX
UCCIIEI0BAHUM B 00JIaCTH MEHEIKMEHTA.

3axayu:

e copMupoBaTh y CTYJEHTOB €AMHYIO CHUCTEMY IOHSTHM, CBSI3aHHBIX C
NOJlyYeHUeM U  O00pabOTKOW SKOHOMHMYECKHMX JaHHBIX, HWHTEpIpeTauuei
MOJIyYEHHBIX PE3yJIbTaTOB;

e OOy4YHUTHb CTYICHTOB TNPHUMEHEHHUIO DSKOHOMETPUYECKUX Mojeaell s
aJIeKBaTHOI'O OMMCAHUS CIOXKHBIX SKOHOMUYECKUX MPOLECCOB U SIBJICHUM;

e HAay4YUTh SKOHOMUYECKON MHTEPIpPETALMH TapaMETPOB IKOHOMETPUUECKUX
MOJICJICH;

e PA3BUTb Yy CTYACHTOB YMCHHC OIICHHBAaTb aJCKBATHOCTb MO)I€JI€I>'I u
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CpaBHHUBATh KOHKYPHUPYIOIIKE MOJIEIH;

e Pa3BUTh HABBIKM WCIOJIb30BAHUS PA3JTMYHBIX CTATUCTUYECKUX KPUTEPHUEB
JUTSl OLICHKW 3HAQYMMOCTHU MapaMEeTPOB MOJENU U MPOBEPKU TUIIOTE3 O 3HAUCHHUSIX
apaMeTPOB U CBA3SIX MEXKAY HUMH,

e OOyuHTh HaBBIKaM cOopa, 00paOOTKM U aHaiM3a uHOpMaIHH,
UCIIOJIb3yeMOU [IJIi OLICHKM TMapamMeTpoB SKOHOMETPUYECKON MOJIeNH, YTO
OKa3bIBaeT CYIIECTBEHHOE BIMSHUE HAa TOCTOBEPHOCTh M TOYHOCTH MOJIEIH;

e Pa3BUTh CIIOCOOHOCTh K aOCTPAKTHOMY MBILIUICHUIO, AHAIU3Y, CHHTE3Y
copMUPOBATH JOTHUYECKHE CBSI3U C JIPYTUMHU MPEAMETaMU, BXOISAIIMMH B KYypC
oOpa3zoBaHus;

e 00y4uuTh 0a30BBIM HABbIKAM IPOBEACHMSI SKOHOMETPUUYECKUX PACUETOB C
UCIIOJIb30BaHWEM TabnuuHoro mpoueccopa MS Excel u npyrux mporpamMmHBIX
IPOAYKTOB.

JIJ1st yCHemHoro U3y4eHusl JUCHUIUIMHBL « DKOHOMETPHUKA» Yy O0YyJarOIINXCS
JIOJKHBI OBITH CPOPMUPOBAHBI CIEAYIOIINE MPEABAPUTEITHHBIE KOMIIETCHIINU:

e CIIOCOOHOCTP K  CaMOCOBEpIICHCTBOBAHHWIO U  CaMOpPa3BUTHIO B
podecCHOHaNBHOM cdepe, K MOBBIIIEHUIO 00IIEKYJIbTYPHOTO YPOBHS;

e TOTOBHOCTh MHTETPUPOBATHCS B HAYYHOE, 00pa30BaTeIbHOE, SKOHOMHUECKOE,
MOJMTUYECKOE U KYJIbTypHOE npocTpancTBo Poccuu u ATP;

e CIOCOOHOCTBH HCIIOJI30BATh COBPEMEHHBIE METOABI U TEXHOJIOTUU (B TOM
qrciie THPOPMAIMOHHBIE) B TPO(EeCcCHOHATBHON e TENbHOCTH;

e CIOCOOHOCTH K CAMOOPraHU3aIMi U CaMO0OPa30BaHUIO;

e CIIOCOOHOCTh OCYIIECTBIIATH COOp, XpaHeHUEe, OOpadOTKy M OLIEHKY
uHdopMaIuu, He0OXOIUMOM JIs pelieHus MpoheCcCUuOHANTBHBIX 33]1a4;

e CIOCOOHOCTHh TPHUMEHATH OCHOBHBIE METOABI M CPEACTBA TOTYYCHHS,
XpaHeHus, nepepaboTku HHPoOpMaMu U padboTaTh C KOMITBIOTEPOM KaK CO
CPEICTBOM yMpaBieHUS HHPOPMAIUEH.

B pesynmpraTe wW3yueHUs JAAHHOM JUCHUIUIMHBEI Yy  OOydYaromuxcs
dopMupyroTcs  cieayiouie obmenpodeccuoHalbHble W NMPOQecCHOHANbHbIE

KOMIIETEHIIUU (3JIEMEHTHI KOMITETEHITUH):
8



Kon u popmynuposka
KOMIIeTeHIIUH

Jdranbl (OPMUPOBAHUS KOMIIETEHIIUU

UCTOYHHKYA HWH(POpMAIMKM, HEOOXOAUMOU s

3HaeT | MPOBEACHHUS HCCIECNOBAaHUM, CIIOCOOBI PabOTHI C
3apyOeKHBIMU U OT€YECTBEHHBIMH 0a3amMu
OIIK-3 crtocoOHOCTh TPOBOJIUTH 2
CaMOCTOSITEIILHBIC MPUMCHSITh UH(HOPMAITMOHHO—
UCCIIeIOBaHMsI, 000CHOBBIBATH Vyeer | KOMMYHHKAUMOHHbIC TEXHONOTHU JUIA PCLICHHS
AKTYaJIbHOCTh U MTPAKTHYECKYIO CTaHIAPTHBIX 3aaq npodeccroHaIbHOI
3HAYUMOCTb N30PAHHOMN TEMBbI JeSITEIIbBHOCTH
HAy4YHOT'O UCCIIEAOBaHUS
¥ a HaBbIKaMU peuieHus NpodecCHOHaIbHBIX 3a7a4a ¢
Brnaneer | yuerom OCHOBHBIX TpeOOBaHUI MH(POPMAITMOHHOM
0€301acHOCTH
METOJIOJIOTUIO TIPOBEICHUS KOJIHMYECTBEHHBIX U
Jnaer | KAICCTBEHHBIX UCCIIEJIOBAHUIA, 0a3oBble
3aKOHOMEPHOCTHU " TIPUHIIHAITBI
TIK-5 criocobHOCTS (GYHKIIMOHMPOBAHKS SKOHOMHUUYECKHX MPOIIECCOB
AHATM3UPOBATH B3aAUMOCBSI3H
OMKCHIBATh HAONIO/aeMble SIBICHUS U MPOIECCHI
MeXy (PYHKIIMOHATbHBIMU
. MOCPEJICTBOM TEOPETUICCKHIX "
CTpaTerusIMH KOMITAHHUN C N
YMeeT | SKOHOMETPUYECKHX MOjeled, TpaHCPOPMHUPOBAThH
HEIDIO TIOATOTOBKH TIPaBJICHYECK npoOiem B
cOaTaHCUPOBAaHHBIX yup Yo p y
. MCCJIEIOBATENLCKUI BOIIPOC
yIpaBICHUYECKUX PEIICHUN
HAaBbIKAMHU  TPOBEJIEHUS  KOJIWYECTBEHHBIX U
KaueCTBECHHBIX WCCJICJIOBAHUA, HaBBIKaMU
Bianeer
CUCTeMAaTH3allNK U aHAIN3a MOJYyYSHHbBIX TaHHBIX,
MOJITOTOBKH MCCIICIOBATEIILCKUX OTYCTOB
Jpaer | COBPEMEHHBIC METOTBI M TIOTXO/IBI peann3aliu
Hay4YHO—MCCJIEI0BATEILCKUX PadoT;
1K — 13 crioco6HOCTH
MIPOBOJIUTH KaOWHETHBIE " TIOJICBEIC
000CHOBBIBATh aKTyaJIbHOCTb, N
WCCIIETOBAHMsI, CBSI3aHHBIE C HMCCIIE0BATEIbCKOM
TEOPETHUECKYIO U .
YmMmeer | npobnemoi, noa0upath ONTHMAJIbHBIE
MPAKTUYECKYIO0 3HAYUMOCTh
o UCCIIEIOBATENILCKUE METOIbl AT MaKCUMaIbHO
U30paHHON TEeMBI HAYYHOTO
penpe3eHTaTUBHOTO aHAIM3a MPOIECCOB
WCCIICIOBAHMUS
METOJIaMU  aHAJIM3a JIAHHBIX W TIOJYYCHHBIX
Brnaneer | pesynbraroB, ¢dopMupoBaHus H 0OOCHOBaHUS
BEIBOJIOB
UCTOYHUKUA uH(OpManuu, HEOOXOIuMON s
ITK — 8 crioco6HOCTH Jper | MPOBEACHHA Ou3HEeC—HUCCIeIOBaHUM, CIOCOOBI
HCIIOJIH30BaTh KOJUYECTBEHHBIE paboTel C 3apyOeKHBIMU M OTEUYECTBEHHBIMHU
U KaYE€CTBEHHBIE METOIbI JIJIs Oasamu
MNPOBCACHUA ITPUKIANHBIX BBISIBIISITD MIpOTHUBOPEUHS u Pa3phIBHI,
MCCIIe/IOBAHNH U YIIPABICHHS CYLIECTBYIOIINE B TEOPETUUECKUX, KAUECTBEHHBIX
Om3HEC-Tpo1eCCaMu, TOTOBUTh Vyeer | KOMHYECTBEHHBIX HCCIENOBAHMAX M JaHHBIX,

AHAJIMTUYECKHUE MaTEPHUAIIBI 110
pe3yJibTaTaM ux NPUMEHEHUS

ONpeNeNsATh TEeHJICHUUU H3MEHEHUS] H3Yy4aeMbIX
MoKa3aTeJiei;
CHUCTEMAaTU3UPOBAaTh HAyYHbIE U TMPAKTHUYECKUE
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JaHHBIE IO UCCIIElyeMOMY BOIIPOCY

Bnaneer

MHCTPYMEHTaMH  TOMCKAa ¥ COPTHPOBKH
UCCIEOBAaTEIbCKUX  JaHHBIX W CTared B
OTEYECTBEHHBIX M 3apyOeXHbIX Hay4yHBIX 0azax
JTAHHBIX, HABBIKAMU OLICHKH TNTyOMHBI U KauecTBa
UCCIIEIOBATEIbCKUX  paboT,  GopmupoBaHUE
OLICHKM  TCHACHUUH  Pa3BUTHS  H3y4aeMBIX
IPOLIECCOB B KOHTEKCTE TIPUHSATHUS
YIIPaBICHYECKUX PELICHUH

[1K — 9 Bnanenue MmeTogamMu
YKOHOMHYECKOTO H
CTPATETUYECKOT0 aHaAJIN3a
IIOBCACHUA DKOHOMHNYCCKUX
areHTOB U PHIHKOB B
rJI00aJIbHOM cpejie

3HaACT

HOHATHS, TPUHIUIBI (OPMUPOBAHUS U OCHOBHBIC
TUIBI (PYHKIIMOHAIBHBIX CTPATEIUid OpraHu3alHH,
0COOEHHOCTH OIEepaLlMOHHOM
(MpoU3BOANTENBHOMN) CTPATETUN OPraHU3ALINY;

yMeeT

aHAJIM3UPOBATh U pa3pabaThIBaTh ONEPALMOHHYIO
CTpaTETHI0 OpraHM3alnH; aHAJIM3UPOBATH
B3aUMOCBSI3M MEX]Y OINEPalUOHHON U JIPYyruMu
(YHKIMOHATBHBIMU ~ CTPATErHsiMU  C  IIEJIBIO
cOanaHCUPOBAHHOCTHU MIPUHUMAEMBIX
YIPABJICHUYECKUX PEUICHU;

BJIaACCT

HaBbIKAMHU HCIIOJIb30BaHUSI METOAOB pa3pabOTKu
OIICPALIMOHHOM  CTpAaTerMyd  OpraHu3aluu U
METOJOB  aHajau3a  B3aUMOCBS3EH  MEXIY
(YHKLINOHATIBHBIMU CTPATETUAMHU.

I[J'ISI (bOpMI/IpOBaHI/IH BbBINICYKA3aHHBIX KOMHCTGHHI/Iﬁ B paMKaXx ITUCHUILIMHBI

«OKOHOMETPHUKA»  IPUMEHSIOTCS

CIeNyIONMe  METOJbl  aKTUBHOTO  /

HHTCPAKTUBHOTIO O6y‘l€HI/ISIZ MCTOJ CHTYAllMOHHOI'O aHalIhn3a (CI/ITyaHI/IOHHBIC

3az[aqH), TCCTUPOBAHUC, KOMIIBIOTCPHOC MOACINPOBAHHUC.

|. CTPYKTYPA U COJEP)KAHUE TEOPETUUYECKOM YACTHU KYPCA

Pa3nen |. OcHoBanusi 3xoHoMeTpuKH (6 yac.)

Tema 1. BBenenne B 3xonomerpuky. Koppeasiuuonnniii anaam3 (3 yac.)

OcHoBanus s3koHOMeTpuKU. Mcnonb3yembie MeToibl. Bribopka. [lomysmsius.

Tunoseie 3agaum skoHOoMeTpuku. Hopmuposanwme. IIpornosupoBanue. OneHka

TPYAHOOOCTYIIHBIX IJIsA Ha6J'IIOI[€HI/I$I roKasaTesich. OHCHKa HC MNOMJICKAIINUX

U3MEpPEeHUI0 Nokazarenei. OnTuMaibHOE yIpaBieHUe. DTanbl 3KOHOMETPUUYECKOTO

aHanu3a. KoppensunonHnsiit

aHaJIu3 KOJIMYCCTBCHHBIX INEPpEMCHHBIX.
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Koaddunuent nerepmunanuu. OCHOBHBIE MMOKa3aTeNd TECHOTHI CTATUCTHUECKON
cBsa3u. [IpoBepka rumnoressl 0 HaIMYUKU MAPHOW JIMHEMHOM CBS3H. JlOBEPUTENBHBIN
UHTEpBANl JUIsl UCTUHHOIO 3HAaueHus Kodpduiuenra xoppemsuuu. I[lapHbie
HEJIMHEWHBIE CBSA3M: KOpPEISUMOHHOE OTHOweHue. IIpoBepka rumoressl o
HAJIM4HUH CBSI3M NPOU3BOJBHOTO BHJA. JlOBEpUTEIBHBIN MHTEPBAN Il HCTUHHOIO
3HAYEHHUS KOPPEISIMMOHHOIO OTHOILECHUS.

Tema 2. MHoxecTBeHHbIe JIMHeHHbIe cBsaA3M. l[lopsaakoBbie w
KaTeropu3oBaHHbIe epeMeHHbIe (3 yac.)

JluneiiHass 3aBUCHMOCTb OT HECKOJbKUX OOBSACHSIONUX TMEPEMEHHBIX.
Yactable  (ouMILEHHBbIE) KOA(QUIMEHTHl  KOppesisiuuu. MHOXKECTBEHHBIN
ko3 unueHT koppensuuu. [IpoBepka rUmoTe3bl O HAIWYUM MHOXKECTBEHHOMN
JMHEWHOU CBA3U. KoppenssMOoHHbIA aHaIU3 NOPAIKOBBIX IEPEMEHHBIX. PaHTOBBIN
ko3 unueHT koppemsiuuu Crnupmena. PaHroBblid k03(pQUIMEHT Koppensuuu
Kennmamna. IIpoBepka rumore3sl O HAIMYUHM CBSI3M MEXKIAY IOPSAIKOBBIMU
nepeMeHHbIMU. CBS3b MEXAY HECKOJIBKUMHU TOPAJKOBBIMU IEPEMEHHBIMU.
IIpoBepka TUNOTE3bl O HAIMYMUKU CBSA3HM MEXKIAY HECKOJIBKUMM IOPSAIKOBBIMU
nepeMeHHbIMU. KOppensuMOHHBIM aHaIM3 KAaTErOPU30BAHHBIX ITEPEMEHHBIX.
Cnyyan TECHOM CBSI3M W HE3aBUCHUMOCTH NepeMeHHbIX. KBaapaTuuHas

COIIPSKCHHOCTD —XaPAaKTCPUCTUKA TCCHOTHI CBA3HU.

Pa3nen |l. PerpecuoHHBIN aHAIHU3 U IKOHOMETPHUYECKOE MO/l TUPOBAHNE
(6 uac.)

Tema 3. Perpeccuonnniii ananu3. MHK. MyabTukoinneapHocts (2
yac.)

Perpeccuonnbiii  ananu3. JIuHeliHas perpeccus: MarpuyHas —(Qopma.
OueHnBaHue MapaMeTpoB. MeTon HauMeHbIIMX KBajapaToB. Ciydail mapHO
perpeccumu. CaoiicTBa OLICHOK: COCTOSITEIIbHOCTD, HECMEILEHHOCT,
s pekTUBHOCTh. 3HAYUMOCTh perpeccopoB. IlocTpoeHue AOBEPUTEIHLHOTO
uHTepBana. [IpoBepka runoTesspl 0 3HAUUMOCTU MoJenn. OmUOKH creupruKauu

MOJCIU: MCKIIOYCHHUC 3HadYalluX IICPCMCHHBIX. ComnocraBieHue MOJICJICH.
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MynbTUKOJUITMHEAPHOCTh.  DBPUCTUYECKUE PEKOMEHJALUKU Il BbISABJICHUS
YAaCTUYHOW  MyJbTHKOJUTMHEapHOocTH. OTOOp  Hamboyiee  CYIIECTBEHHBIX
OOBSACHAIONIMX TEpEeMEHHBIX. MeTo TJIaBHBIX KOMIIOHEHT. ['eomeTpuueckas
WHTEPIPETANs METOa TJIaBHBIX KOMIOHEHT. [IpobieMa nHTEpIpeTanuu MeToaa
TJIABHBIX KOMITOHEHT.

Tema 4. I'eTepockenacTUYHOCTh M aBTOKoppeasinusi. HeonHopoaHoCTb.
JlamMu-nepeMeHHbIe (2 yac.)

OO6o0meHHas JIMHEHAs MOJEIh MHOXKECTBEHHOU perpeccun. OO0OIIEHHBIN
METOJI HAaWMMEHBIIMX KBaApaToB. MOJIENIb C TeTEepPOCKEIACTUYHBIMU OCTaTKaMM.
B3BemeHHbIi METOI HAMMEHBIIUX KBaApaToB. [IpoBepka reTepoCcKeTacCTUYHOCTH.
[IpakTHuecKkOoe OLICHUBAaHUE MOJEIHU C TETEPOCKENACTUYHBIMU OCTaTKaMu. MoJielb
C aBTOKOPPEIUPOBAHHBIMM oOcTaTkaMu. (OOOOIEHHBIA METOJ] HAMMEHBIINUX
kBagpatoB. [lpoBepka  aBTokoppemsiiiuu. Kputepuit  JlapOuna-¥YoTcoHa.
[IpakTHueckoe OLEHMBAHUE MOJEIM C aBTOKOPPEJIUPOBAHHBIMU OCTATKAMH.
HrepatuBHas mnpouenypa Koxpenna-Opkarra. ToyedHblii HPOrHO3 B MOJEIIAX
JMHENHOU perpeccuu. UHTEpBAIBHBIN MPOrHO3 B MOJEINAX JIUHEWHON PErpecChu.
HeonpHoponHOCTh  JaHHBIX. MeTon JgamMMu-TiepeMEeHHBbIX. YueT 3ddekra
B3aMMOJICUCTBUS  COMyTCTBYIOIMX  (aktopoB. [IpoBepka  perpeccMoHHOI
OJTHOPOJTHOCTH JIBYX T'PYIIN HAOIIOJCHUM.

Tema 5. Hetuneiinbie Mmoaenu. JIorut- u npoouT-moaen (2 gac.)

Henunelinble moaenu, MOAMAIOIIMECS HEMOCPEICTBEHHON JIMHEAPU3ALUU.
[TonnHOMUMANTEHBIE 3aBUCUMOCTH. ['unepbonuueckue 3aBUCUMOCTH.
DKCNOHEHIMalbHble 3aBUCUMOCTH. Jlorapupmuyeckue 3aBucuMocTu. CTeneHHbIe
3aBUCUMOCTH. BbiOop Buaa 3aBucumoctu. Metos npob u ommbok. Metoy bokca-
Koxkca. Buasl 3aBucumocteit B Meroqe bokca-Kokca. Pemerwaras mpouemypa.
bunapubie  pesynbTHpylomMe — mokazatenw. JloruTt- W mpoOUT-MOENH.
[lpaktuueckass peanuzamust Jlorut- wu mpoOuT-mojaeneid. BBIBOA BECOBBIX
KO3 PUIIMEHTOB A1 KBagpaTUYHOTO TMoOJMHOMA. OmpeaeneHne CKOJIb3SAUIEro
CpPEIHEro B KpaeBbIX Toukax. OmnpeneneHrue CKOJb3SIIErO0 CPEAHErO MO YETHOMY

YHUCIIy TOYCK. OKCHOHEHIIMAJILHO B3BEIICHHOE CKOJIB341ICC CPEAHCC. Ce30HHOCTD
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H €€ YCTpaHCHHC C TIIOMOIIBIO CKOJB3AMICTO CPCIAHCTO. AI[I[I/ITI/IBHEUI u

MYJIbTUILIMKATUBHAA CC30HHOCTD.

Paznen |11. AHanu3 BpeMeHHBIX PSI/IOB U MaHEJbHBIX JaHHBIX (6 4ac.)

Tema 6. AHanu3  BpeMEeHHbLIX PSAOB. AHAJIUTHYECKHE U
aJropurMuueckne TpeHabl. Ce30HHOCTH (2 yac.)

BBenenue B ananu3 BpeMeHHBIX psaoB. OCHOBHBIE (paKTOPbI, POPMUPYIOIITHE
BPEMEHHOW psiA. ANIWTHBHAsA WU MYJIbTUIUIMKAaTUBHAas Mozenb. HecnmydaitHas
COCTaBJIAIONIAsl BPEMEHHOTO psAna. Kpurepuii cepuii, IOCTPOCHHBIM HA MEIHUAHE.
Kpurepuii Bocxondmux u HUcXoAsmmx cepuid. Kputepuii A00e (kBaxpaToB
nocieaA0BaTeabHbIX pasHocTel). [lonrMHoMuanbHble TPEeHbl. DKCIOHEHIUATbHBIN
TpeHA. AnroputMuyeckue TpeHbl. Ckoib3siiee cpennee. Hamnydiine 3HaueHus
BECOBBIX KOI(PPUITUEHTOB.

Tema 7. Moaean oopadorku octatkoB ARMA. JlaroBbie mojaesn (2 4ac.)

Mopnenn  00pabOTKM  OCTaTKOB. ABTOperpeccus MEepBOro  MOpsIKA.
MapxkoBckuii mporuecc AR(1). ABToperpeccusi BTOporo nopsijika. ABTOperpeccus
nopsnka p. Moxenu ckonb3smero cpeaHero. CKonp3sliee cpelHee NEpBOro
nopsnka. Ckosb3sliee cpegHee MopsAaka (. BeIiBiIeHHE mopsaka MOJAEIH C
IIOMOILBIO  KOppeJIorpaMM. ABTOPETPECCUOHHBIE MOJEIN CO  CKOJB3AIIUMU
cpenHuMH B octatkax. Omepatopbl casura Bo BpemeHu. IIpoGnema
nepenapaMmerpuszanuu. [Iposepka Bo3moxkHOCTH yrpoineHus: moaenu ARMA(p,q).
MuoromepHslii BpeMeHHOM psa. JlaroBele Momenu. PerpeccrnoHHble Moaenu ¢
pactpeneneHHbiMu Jaramu. Mogens Korika. [lommHomMuaneHast 1aroBasi CTpykTypa
[Iupau ATMOH.

Tema 8. IlanenbHble faHHbIE. [IpodJieMa 3HT0TreHHOCTH (2 Yac.)

[TanenpHble naHHble. [laHeNbHBIE NaHHBIE C HATMYUEM JBYX MEPHOJOB:
CpaBHEHHE <«JIO» W «mociie». Perpeccuss ¢ ¢ukcupoBaHHBIMH 3 deKTamu.
NuauBuayanbHble U BpeMeHHbIe (UKCUpOBaHHbIE 3(pPekThl. OLeHnBaHe MOIETU
c ¢ukcupoBanubiMu  ddekramu. [Ipobmema sHmoreHHoctn. Hamuuwme

NPOMNyIIeHHOW nepeMeHHou. Omubku n3Mepenus perpeccopoB. CamootTOop mpu
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dbopmupoBanun BBIOOPKUA. OTHOBPEMEHHOCTb. ABTOKOPPEJAIUS OIIMOOK MpH
HAJIMYUU JIAaTOBBIX TMepeMeHHBbIX. MHCTpyMeHThl. MeToa HWHCTpyMEHTAIbHBIX

ICPCMCHHBIX.

Il. CTPYKTYPA U COJAEPXKAHUE MPAKTUYECKOMN YACTH KYPCA

HpaKanecmle 3aHATHUSA

(18 vac., B ToM uncJe 18 yac. ¢ HCI0JIb30BAHHEM METO0B AKTHBHOI'0 00y4YeHNs1)

3ansTue 1. BBenenne B 3koHoMeTpuky. Koppeassumonublii anaamus (4
yac.)

Mertoa akTUBHOIO / WHTEPAKTUBHOIO OOYYEHHS — METOJ CHUTYal[MOHHOTO
aHaju3a (CUTyallMOHHbBIE 3a7a4M) (4 yac.)

1. TunoBkle 3a1a4M 3KOHOMETPUKHU.

2. DTarbl 5KOHOMETPUIECKOTO aHaJIN3a.

3. ba3oBble XapaKTepUCTUKU BHIOOPKHU.

4. TIpoBepka runoTe3bl 0 HATMYKUU APHOU JIMHEHHOM CBS3H.

5. loBepuTenbHbli MHTEpBaJ JUIsl WCTUHHOIO 3HAaYeHUs Kodh@uimeHTa
KOPPEJSLUN.

6. [IpoBepka rumoTe3bl 0 HAIMYUH CBSI3W IPON3BOIHHOTO BUIA.

7. loBepUTENbHBIA WHTEPBAJ [Ji UCTUHHOTO 3HAYEHUS KOPPENSALHMOHHOTO
OTHOULIEHUS.

8. Pemenne cutyallMoHHBIX 3a1ad. 3ajada «3apriiaTa Ha MPEIIpUSTAN

(0a30BBIE XaTaKTEPUCTUKH).

3ansTue 2. MHoXecTBeHHBbIe CBsI3H. [lopsAIKOBbIe U KATEropU30BaAHHbIEC
nepeMeHHble (4 yac.)

Memoo akmuenozo / UHMEPAKMUBHO20 00YUEHUA — MEMOO CUMYAUUOHHO20
ananuza (cumyauuonnsle 3a0auu) (4 uac.)

1. MHOXeCTBEHHBIN KOADPUIIUEHT KOPPETALUU.
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2. [IpoBepka rumnoTe3bl 0 HATMYUH MHOKECTBEHHOM JIMHEHHON CBA3H.

3. PanroBoiit ko3 duipent koppemsnuu CrnrupMeHa.

4, PanroBbiit ko dunueHt koppensaunu Kennanna.

5.I[lpoBepka THUMOTE3bI O HATUYUMA CBS3HM MEXAY HOPSAKOBBIMU
NePEMEHHBIMH.

6. KBagparruHas conpspkeHHOCTb —XapaKTEpPUCTUKA TECHOTHI CBS3H.

7. Pemenue cuTyallMOHHBIX 3a7ad. 3ajgaya «3apruiaTa, CTak U o0pa3oBaHUE»

(MHOKECTBEHHAs TUHEHHAS CBSI3b).

3anstue 3. Perpeccuonnniii anaau3. MHK. Metoa riiaBHbIX KOMIIOHEHT
(2 gac.)

Memoo akmuenozo / UHMEPAKMUBHO20 00YUEHUA — MEMO0 CUMYAUUOHHO20
ananusza (cumyayuonHole 3a0auu) (2 uac.)

1. JIuneitHas perpeccusi.

2. CBOICTBa OIICHOK.

3. 3HaUYUMOCTh PETrPECCOPOB.

4. ITpoBepKa rurnoTe3bl 0 3HAUUMOCTH MOJICIIH.

5. Metop rinaBHBIX KOMITOHEHT.

6. Pemmenne cutyannoHHbBIX 3amad. 3amadya «lIpomaxku B 3aBHCHMOCTH OT
1neHb» (MuHelHast perpeccusi). 3amada «lIpogaxky B 3aBUCHUMOCTH OT IIEHBI U
peKiIamMbDy (MHOXKECTBEHHAsI pErpeccusi).

3ansaitue 4. B3pemennblii u 0000mennblii MHK. HeomHopoaHocTb.
JlamMu-nepeMeHHbIe (2 yac.)

Memoo akmuenozo / UHmMEPAKMUBHO20 00YUEHUA — MEMO0 CUMYAUUOHHO20
ananuza (cumyauuonnsle 3a0auu) (2 uac.)

1. Mogens ¢ reTepoCKeJaCTUYHBIMU OCTaTKaMHU.

2. B3BemieHHbI METO/I HAUMEHBIIIUX KBAJIPATOB.

3. Mojienb ¢ aBTOKOPPETUPOBAHHBIMU OCTaTKAMU.

4. ITpakTueckoe  OLEHMBAaHUE MOAEIM C  aBTOKOPPEIUPOBAHHBIMHU

OCTaTKaMH.
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5. Meton naMMu-niepeEMEHHBIX.

6. [IpoBepka perpeccCHoHHOM OAHOPOTHOCTHU ABYX TPy HAOIIOACHUIA.

7. Pemienne cuTyallMoHHBIX 3adad. 3amadya «llena xBapTupbl» (Mojenb ¢
reTEepPOCKENACTYMHOCTBIO). 3afava «JlMHaMuKa peasbHOro OOMEHHOIO Kypcay

(MoZIeNIb ¢ aBTOKOPPEIIAIINEH ).

3ansTue S. HeqiuneiiHbie Moaeu. JIOruT- 1 mpooUT-Mo/1e,14 (2 yac.)

Memoo akmueno2o / UHMEPAKMUBHO20 00YYEHUA — MEM OO CUMYAUUOHHO20
ananusza (cumyayuonHsle 3a0auu) (2 uac.)

1. [TonuHOMUANBHBIE  3aBUCUMOCTH.  ['umepOosinueckre  3aBUCUMOCTH.
DKCNOHEHIMAIbHBIE 3aBUCUMOCTH. JlorapudmMuyeckre 3aBUCUMOCTH.

2. Meton bokca-Kokca.

3. [IpakTtuueckas peanuzanus JIOruT- u npoOUT-MOIEIIEH.

4. DKCIOHEHIIMAJIBHO B3BEIICHHOE CKOJIB3SIIEE CPEIHEE.

5. Ce30HHOCTH U €€ YCTPAHEHHUE C TOMOIIBIO CKOJIB3AILEr0 CPEIHETO.

6. Pemenne cuTyannoHHBIX 3afad. 3amada «PeanbHblii OOMEHHBIN Kypc H

cpeanenyieot BBID» (HenuHeliHbe MOAEN).

3ansiTMe 6. AHAaJIM3 BpPEMEHHBIX PpPHAOB. AHAJUTHYECKHE U
ajJroputMuyeckuerpenibl. Ce30HHOCTH (2 yac.)

Memoo akmuenozo / UHmMEPAKMUBHO20 00YUEHUA — MEMO0 CUMYAUUOHHO20
ananuza (cumyauuonnsle 3a0auu) (2 uac.)

1. AnauTUBHAS U MYJIbTUIUIUKATUBHAS MOJEIb.

2. HecyuaifHasi coCTaBIIsAIOIIAsl BPEMEHHOTO Psijia.

3. Kpurtepuii Bocxomamux u HUCXoasmmx cepuit. Kpurepuit A66e.

4. TlonuHOMUATBHBIC TPEH/IBI. DKCIMOHEHIHAIbHBIN TpPEHA.
AJITOPUTMUYECKHUE TPEH/IBI.

5. Ckomp3siee cpenHee. Hawnmyammme 3HAYCHUSI BECOBBIX
ko3 puIeHTOB.

6. Pemienne curyanmonHsix 3anad. 3amada «Kypc nommapa  (kpurepuu

HEU3MEHHOCTH CPEIHETO)». 3agaua «JluHamuka BBII CIIA»
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(OKCrIOHEHIIUAJIBHBINA TPEH]T).

3anarue 7. ARMA-moaean. Jlaropple Moaeau. JDHAOreHHOCTL M IV-
perpeccus (2 Jac.)

Memoo akmueno2o / UHMEPAKMUBHO20 00YUEHUA — MEM OO CUMYAUUOHHO20
ananuza (cumyayuonnsle 3a0avu) (2 uac.)

1. Mogenu oO0OpabOTKM OCTaTKOB. ABTOpPETpecCHsi IMEPBOTO M BTOPOIO
nopsijika. ABToperpeccust nmopsika p.

2. Cxonp34iliee cpennee nepBoro nopsjaka. Ckonb3diinee cpeiHee nopsiaka q.

3. ABTOpErpecCUOHHBIE MOJIEIH CO CKOJIB3SIIUMH CPEIHUMHU B OCTATKaX.

4. PerpeccroHHBIE MOJIENIH C pacnpeneeHHbIME Jlaramu. Mogens Koiika.

5. Pemmienne cutyanmoHHblx 3amad. 3amada «Kypc mgommapa» (Monensb

aBroperpeccuu AR(1)).

I1l. YHEBHO-METOAUYECKOE OBECIIEYEHUE
CAMOCTOSTEJIBHON PABOThI OBYYAIOIIUXCSI

YyebHOo-MeToAMuECKOe oOecrieueHue CaMOCTOSITEIIbHON paboTHhI
oOy4Jaronuxcs mo AUCIHUILIMHE « IKOHOMETpHUKay mpeacTanieHo B [Ipunoxenun 1
U BKJIIOYAET B ceOsl:

— IUIaH-TpaUK BBITIOJHEHUSI CAMOCTOSITEILHOM Pa0dOTHI MO UCLUILIINHE, B
TOM YHCJIC TPUMEPHBIE HOPMBI BPEMEHU Ha BBIMOJHEHUE TI0 KXKIOMY 33JaHUIO;

— XapaKTEepUCTHKA 3aJIaHUI JJIsI CAMOCTOSITEILHON pabOThl 00YUYaIOIINXCS U
METOIMYCCKHE PEKOMEH/IAIUN 10 X BBITIOJIHCHHUIO;

— TpeOoBaHUSI K  MPEJACTaBIEHUIO W O(QOPMIICHHIO  pe3yJabTaTOB
CaMOCTOATENbHON pabOTHI;

— KPUTEPUHU OLICHKU BBITTOJIHEHHS CAMOCTOSTEILHON pabOTHI.

IV. KOHTPOJIb JOCTUXXEHUS IIEJIEA KYPCA

‘ Ne | Kounrpoanpye- | Koabl u 3Tansl | OueHovHbIe CpeACTBA
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n/n

MbI€ pa3i€eJibl (l)OpMHpOBaHI/IH Te](y[]_[]/]i/i MPOMEKYTOYHAS
AUCHHUIIIMHBbI KOMHeTeHHI/Iﬁ KOHTPOJIb arrecranus
PacuerHo-
rpadgudeckas
padora (I1P- KonrtpomnbHas pabdora (ITP-2),
3uaer | 12)
3amaum: 1,4, 7
CutyanvoHHbI
Passien 1. e 3agaum (I1P-
11)
OcHoBaHus
PacuetHo-
SKOHOMETPUKHU
rpadugeckas
pabora (I1P- i
1 Paznen II. o | omk3| vmeer |12) Konrpomasnas pabora (ITP-2),
Perpecuonnsiii 3amauu: 1,4, 7
CuTyalmoHHbI
aHaIu3 U
e 3agaun (I1P-
YKOHOMETPHYIEC
11)
KOe
PacuetHo-
MOJICTTUPOBAHUE
rpaduueckas
padora (IIP- KonrpomnbHas pabora (I1P-2),
Bnanmeer | 12)
3amaum: 1,4, 7
CutyannoHHbI
e 3aaauu (I1P-
11)
PacuerHo- KonrpossHas padora (ITP-2),
rpadudeckas 3agauu: 2, 3, 4
Paznen L pabota (I1P-
OcHoBanus 3unaer | 12)
SKOHOMETPUKHU CuryanoHHBI
e 3agaun (I1P-
Paznen II. 11)
PerpecrnonHnsIii PacuetHo-
aHaIu3 U rpaduueckas
SKOHOMETpPHUYEC pabota (I1P- i
2 | xoe MK-5 | Vmeer |12) KouTponbsHas padora (ITP-2),
3amayu: 2, 3, 4
MOJICTTUPOBAHUE CuryanoHHBI
e 3agaun (I1P-
Paznen III. 11)
Ananuz PacuerHo-
BPEMEHHBIX rpaduueckas
PAIOB U pabota (I1P-
TNaHebHbIX Brnageer | 12) KOHTPC_)H;H;H 4pa60Ta (ITP-2),
JTAHHBIX CutyainnoHHbI 3afaT: 2, 5,
e 3amauu (I1P-
11)
Paznen L Pacuetrno-
OcHoBaHus rpaduueckas
SKOHOMETPHUKHU pabota (I1P- i
3 K-8 | 3maer | 12) ioiipl)d(?gbléaﬂ6pa60Ta (I1P-2),
Pazpnen II. CutyalmoHHbI AATH: 3, 0,
Perpecronnsiit e 3amgauu (I1P-
aHaIN3 1 11)
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SKOHOMETpHUYEC PacuetHo-
KOC rpaduueckas
MOACTHPOBAITIE Vmeer Il)gﬁ)iom (TTP- KontponbHnas padota (I1P-2),
Pazpnen IIL CuryanoHHBI sanau: 3, 5, 6
AHajm3 e 3aaauu (I1P-
BPEMEHHBIX 11)
PALOB 1 Pacuerno-
MaHEJIbHBIX rpadmacckas
TAHHBIX i
Brazeer Il)gﬁ)SOTa (TP KonrpounsHas padora (ITP-2),
CuTyalmoHHbI sapam: 3, 5, 6
e 3agaum (I1P-
11)
PacuetHo-
rpaduueckas
Pasnen 1. 3 Il)g?om (TTP- Konrponsnas pa6ora (ITP-2),
Ocrosanus Hact sagaun: 1, 3,7
CutyannoHHbI
9KOHOMETPHUKHU
e 3aaauu (I1P-
Paszien I1. 11)
PerpecruonHnblii Pacuerno-
aHaIu3 " rpaduueckas
EI:,ZHOMGTPH%C IK-9 Vmeer Il)g?om (TTP- KonrpounbHas padora (ITP-2),
MOJCTIUPOBAHHUC CutyannoHHBI sapau: 1,3, 7
e 3aaauu (I1P-
Paznen I11. 11)
AHanu3 P
acyeTHo-
BPEMEHHBIX
rpaduueckas
PAIOB 1 pabota (I1P-
MIAHEJIbHBIX Brageer | 12) KouTponbsHas padora (ITP-2),
JTAHHBIX 3amauu: 1,3, 7
CutyalnoHHBI
e 3agaun (I1P-
11)
Paznen L. PacuetHo-
OcHoOBaHHS rpaduueckas
OKOHOMETPUKH 3iaer E;?om (ITP- KonrponbHast padora (ITP-2),
3amaun: 1, 2, 4
Paznen II. CuryanoHHBI
PerpecuoHHbIi e 3anaun (I1P-
aHallu3 U K- 11)
sKkoHOMeTpuuec | 13
KO€ PacuertHo-
MOJIETUPOBAHUE rpaduueckas
VMeer paGora (IIP- KontponbsHnas padora (ITP-2),
Pasnen II1. 12) 3amaun: 1, 2, 4
Anamus CuTyaumoHHble
BPEMEHHBIX 3apaum (MP-11)

19




pSAOB U PacuetHo-
[aHEJIbHBIX rpaduydeckas
AHHBIX pabota (ITP-
Bnageer | 12)
CuTyalmoHHbI
e 3amauu (I1P-
11)

Konrpomasnas pabora (ITP-2),
3amaun: 1, 2, 4

THIOBBIE KOHTPOJIBHBIE 3a/1aHUsI, METOANYECKUE MAaTEPUAIIbI, ONPEIEIISIIOLINE
MPOLIEYPhl OLICHUBAHUS 3HAHUI, YMEHUN U HABBIKOB U (WJIH) OMbITA JESATEILHOCTH,
a Tak)Ke KpUTEPUHU U TOKas3aTesld, HEOOXOAMMBIC ISl OICHKUA 3HAHUM, YMEHH,
HABBIKOB M XapaKTEepU3YIOIIKUE 3Tanbl POPMUPOBAHUS KOMIETEHIMN B Mpolecce

OCBOEHHMSI 00pa30BaTENbHON MPOTrpaMMBl, NpeacTaBieHsbl B [Ipunoxenun 2.

V. CIIMCOK YYEBHOM JIUTEPATYPbI U UH®OPMAIIMOHHO-
METOAUYECKOE OBECIIEYHEHHUE JUCIHUIIIMHbI

OcHoBHas JuTEparypa

(271eKmpoHHble U nevamHvle U30aHus1)

1. bannun, K.B., Dxonomerpuka: yueonoe nocodue / K.B. bannun, O.D.
beictpoB, M.M. Cokomnos, - 2-¢ u3a. - M..IOHUTU-TAHA, 2015. - 254 c. -

Pesxxum noctyna: http://znanium.com/catalog/product/872333

2. bopoauu, C.A., Dxonomerpuka. [Ipaktukym: yueoHoe mocodue / C.A.
boponuu. - M.: HUL] UTHOPA-M; MH.: Hos. 3nanue, 2014. - 329 c. - Pexum
nocryma: http://znanium.com/catalog/product/440758

3. Hesexxun, B.II., Ilpaktudeckas sKOHOMETpHKa B Keicax: ydeOHOE
nocooue / B.II. Heexxun, F0.B. Hepexun. - M.: U] «®OPYM» : UHOPA-M,
2016. - 317 c. - Pesxxum pocrtymna: http://znanium.com/catalog/product/551567

4, Hosukos, A.W., DxoHomeTtpuka: yuedHoe nmocodue / A.U. HoBukos. -
3-e u3a., nepepad. u porm. - M.: HUIl UHOPA-M, 2014. - 272 ¢ - Pexxum nocryna:
http://znanium.com/catalog/product/437118

S. CoxkonoB, I'.A., DKOHOMETpUKA: TEOPETUUYECKHE OCHOBBIL: yueOHOE
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http://znanium.com/catalog/product/872333
http://znanium.com/catalog/product/440758
http://znanium.com/catalog/product/437118

rmocoobue / I'.A. Cokonos. - M.: HUL] UH®PA-M, 2016. - 216 c. - Pexum
nocryma: http://znanium.com/catalog/product/503663

6. ®daneea, JI.LH., KomnuecTBeHHBII aHaMM3 B OJKOHOMHKE H
MeHemkMeHTe: yaeonnk / B.A. Manyrun, JI.H. ®@aneesa. - M.: HUL| UHDPA-M,
2014. - 615 c. - Pexxum gocryma: http://znanium.com/catalog/product/363305

7. Axosnes, B.Il., Oxonomerpuka: yueOnuk / Sxomie B.II. - M.:
Jamkos u K, 2016. - 384 C. - Pexum JoCTymna:
http://znanium.com/catalog/product/519496

JlonoJHUTeIbHAS JIUTEPATypPa

(newammuvle u 3/1eKMPOHHbBLE U3OAHUSL)

1. AiiBazsan, C.A., Metoasl sxoHoMeTpuku: yueOHuk / C.A. AliBa3siH;
MockoBckas mikoia 3koHomuku MI'Y um. M.B. Jlomonocoa (MIIID). - M.:
Marwuctp: MH®PA-M, 2010. - 512 C. - Pexxum JocTymna:
http://znanium.com/catalog/product/196548

2. AinBazan, C.A., DOKOHOMETpUMKAa - 2: TMPOJBUHYTBIM KypC ¢
npwiokeHussiMu B ¢uHaHcax: yueOHuk / C.A. AiuBazsH, J[. PanTaimHuy;
MockoBckas 1ikojia 3koHoMuku MI'Y um. M.B. Jlomonocoa (MIIID). - M.:
Maructp: HHUL HWHOPA-M, 2014. - 944 c¢. - Pexum pocrymna:
http://znanium.com/catalog/product/472607

3. bacosckuii, JLE., Oxonomerpuka: yueOHoe mocoobue / JLE.
bacosckuit. - M.:. PHOP, 2011. - 48 ¢ - Pexum pgocryna:
http://znanium.com/catalog/product/308169

4, bepesunen, U. B., OcHoBbl 3x0HOMEeTpUKH: yueOHOe ocodue / U. B.
bepesunen; Bricimas mkona menemkmenta CIIOLY. - 4-e u3gd., ucnp. u gom. -
CII6.: U3a-Bo «Bpicias mkonaa MeHepxMenTay, 2011, - 192 c¢. - Pexxum nocryna:

http://znanium.com/catalog/product/492715

5. Banentunos, B.A., DxoHoMmeTpuka: npaktukyMm / Banentunos B.A., -

3-¢ m3a. - M.. JamkoB u K, 2016. - 436 c. - Pexum npocryna:
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http://znanium.com/catalog/product/414907

6. HaiiutOeros, J[.M., KoMnbioTepHble TEXHOJOTMU aHAIN3a JAaHHBIX B

sKoHOMeTpuke: MoHorpadus / J[.M. Jlaitutoeros. - M.: UHO®PA-M: By3oBckuii

y4€OHUK, 2008. - 578 C - Pexum JOCTyTa:
http://znanium.com/catalog/product/143137

7. Konemaes, B.A., Dxonomerpuka: yueonuk/ B.A. Komemaer. - M.:
NHOPA-M, 2004. - 160 C. - Pexum JOCTyIIA:
http://znanium.com/catalog/product/70886

8. Hosukos, A.W., DxoHoMmeTpuka: yaeoHoe mocodue / A.U. HoBukos. -
M.: NHO®PA-M, 2003. - 106 C. - Pexxum JIOCTyIIA:

http://znanium.com/catalog/product/67087

Q. Hosukos, A.W., DxoHoMeTpuka: yueoHoe nocodue / A.1. HoBukos. -
2-¢ w3a., ucnp. u jgom. - M.: UHOPA-M, 2011. - 144 c¢. - Pexxum nocryna:
http://znanium.com/catalog/product/255726

10. [TmoxoTHukoB, K.3., OcHoBbl 3k0HOMeTpUKH B mTakete STATISTICA:
yaebHoe nocodue / K.O. [ImoxotHukos. - M.: By3oBckuii yueonuk, 2010. - 298 c. -

Pesxxum noctyna: http://znanium.com/catalog/product/177719

11. [lexonmun, B.YO., Oxonomerpuka: yueonuk / B.C. Tumodeen, A.B.
danneenkos, B.JO. Ilexonmua - Hoocu6.: HI'TY, 2013. - 340 c. - Pexum
nocryma: http://znanium.com/catalog/product/546264

Ilepeyens pecypcoB HHGPOPMALMOHHO-TEJIEKOMMYHUKAIIMOHHOM CeTH

«HHTEepHET»

1. Freedom Collection Ha nopTase ScienceDirect
http://www.sciencedirect.com/
2. DOnexktponHas  Oubnmoreka W 0a3pl  jgaHHBIX  J[BOY

http://dvfu.ru/web/library/elib

3. DnekrpoHHO-OMOIMOTEUHas cucteMa «Jlanby http://e.lanbook.com
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4. DnexTpoHHO-OMOMMOTEeYHass cucreMa «HaydHo-M3matenbckoro IeHTpa

NHO®PA-M» http://znanium.com

5. DNeKTpOHHO-OMOIMOTEUHAs cucrema bubnuoTex.

http://www.bibliotech.ru

6. DJEKTpOHHBIH KaTajor Hay4yHoW OuOanoreku JIBOY  http://ini-
fb.dvgu.ru:8000/cgi-bin/gw/chameleon

7. Hayunas oubnmnotexa KubepJlenmnka: http://cyberleninka.ru/

8. MACMMU - areHTCTBO MapKETHUHTOBBIX HcclieoBaHUM (TIpoeKT «OHIaitH

MoHHTOpY): http:// www.onlinemonitor.ru

9. ®onpg obmecTBenHoro Mmuenus: http:// www.fom.ru
10. ®denepanbHas ciyx0a roCyAapCTBCHHOU CTAaTUCTHUKH:

http://www.gks.ru/

11. Poccuiicknit MOHHUTOPHHI' 3KOHOMHYCCKOI'O IIOJIOKCHHA M 3O0POBbA

Hacenenus HNY BIID: https://www.hse.ru/rlms/

12. Oxonomerpuka (Econometrics) wna mmarpopme COURSERA:

https://www.coursera.org/learn/ekonometrika

Ilepeyenb HGPOPMALUOHHBIX TEXHOJIOT U

U MPOTPaAaMMHOT0 00ecrneYeHust

1. TTporpammuoe obecnieuenue: Microsoft Word, Microsoft Excel, Microsoft
PowerPoint.

2. [IporpammHuoe obecrieuenue: R

VI. METOANYECKHUE YKA3AHUA 110 OCBOEHUIO JUCHUIIJINHbI

Peanmmzanust qucuuuinHbl « OKOHOMETPUKA» IPEIyCMATPUBAET CIEAYIOLINE
BUJbl yueOHOW pabOThl: JEKLUWH, NPAKTHUYECKUE 3aHATHSA, CAMOCTOSTEIbHYIO
paboTy CTYJIEHTOB, TEKYIIUI KOHTPOJIb U TPOMEXKYTOUHYIO aTTECTALIUIO.

OcBoeHne  Kypca  JHCHMIUIMHBI  «OKOHOMETPUKa»  MPEIIoJaraer

PEUTHHIOBYIO CHCTEMY OLIEHKM 3HAHUM CTYJEHTOB M IIPEIyCMAaTpUBAcT CO
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CTOPOHBI TpEerNojaBaTesl TEKYIIUHA KOHTPOJb 3a IIOCEIIEHUEM CTyJIEHTaMH
JICKIIWA, TIOATOTOBKOM U BBITIOJIHEHUEM BCEX KOHTPOIBHBIX PAbOT ¢ 00s3aTEIHHBIM
MPEIOCTaBICHUEM OTYETa O padoTe, BHIMOJHEHUEM BCEX BUOB CaMOCTOSITEIBHOM
paboTHI.

[TpoMexyTOUHOH aTTecTanueld Mo AUCHUIUITMHE « DKOHOMETPHKA» SIBISETC,
COOTBETCTBEHHO 3K3aME€H, KOTOPBIN MPOBOAMUTCS B BUAEC KOHTPOJBHON pabOTHI B
dbopmMe MpaKTHIECKOTO 3aaHusI.

B Tedenne yueOHOTO cemecTpa 00ydaromumMcs HyKHO:

e 0cBOUTH TeopeTnyeckuii Marepuani (30 6amioB);

e YCIICITHO BBITIOJHUTH AYAUTOPHBIC U KOHTPOJBHBIC 3a1aHus (28 0anioB);

e CBOECBPEMEHHO U YCICIIHO BBHIMOJHUTH BCE BHUABI CAMOCTOSITEIIBHOMN
paboTsl (42 GamioB).

CTylIeHT CUMTAaEeTCsl aTTECTOBAHHBIM MO JUCHUILUINHE « IKOHOMETPHUKa» IMpHU
YCIIOBUM BBITIOJIHEHHSI BCEX BHUJOB TEKYIIEro KOHTPOJS M CaMOCTOSTEIbHOU
paboThI, MPEAYCMOTPEHHBIX y4€OHOI MPOrpaMMON.

Kputepuu oneHku Mo AUCHUIUIMHE «IDKOHOMETPHUKA» I aTTecTallud Ha
sK3aMeHe cienymue: 86-100 6aioB — «OTIUYHO», 76-85 6amioB — «xopomio», 61-
75 OammoB —  «yAoBIeTBOpuTeNbHO», 60 w  MeHee  OamioB  —
«HEYIOBJIETBOPUTEIHHO.

[lepecuer OanaoB MO TEKYyIIEMY KOHTPOII M CaMOCTOSITEbHOW padoTe

MIPOU3BOJIUTCS TI0 (popMyJIe:

P(n) i[ o k‘*]
n)= maxx_’
— 0; w

roe: W= Y, ki' md Texymero peiTuara;

W= " k' A1 UTOrOBOrO peiiTHHra;
P(n) — peiiTuHr cTyneHTa;
M — 0011Iee KOIMIECTBO KOHTPOJILHBIX MEPOIPHSATHIA;

N — KOJIMYECTBO NPOBECACHHBIX KOHTPOJIbHBIX MCpOHpHHTHﬁ;
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0; — 6aJu1, NOJTyYCHHBIN CTYJCHTOM Ha i-OM KOHTPOJILHOM MEPOIPHUSTHH;
0;"*" — MaKCHMaJIbHO BO3MOXHBIH 0a/ll CTyJEHTa IO i-My KOHTPOJIBHOMY
MEPOTPHUSITHIO;

k; — BecoBoii K03(ppuLIMEHT I-TO KOHTPOIHHOTO MEPOTIPUSTHS;

k' — BecoBOil KOI(GUIMEHT i-T0 KOHTPOJIBFHOTO MEPONPUSTHS, €CIU OHO

ABJIACTCA OCHOBHBIM, NJIN O, CCJIM OHO ABJLICTCA JOIIOJTHUTCIIHHBIM.

PexoMeHganum no MJIaHUPOBAHWIO M OPraHU3AIUN BPEeMeEHH,
OTBEJE€HHOI0 HA U3YUYeHHUe JUCHTUIITIHHBI

OnTuManbHBIM BapUAHTOM TUIAHUPOBAHUS M OPraHU3allMd  CTYJIEHTOM
BPEMEHHU, HEOOXOIUMOTO JUIsl M3YYCHUsS JUCUUIUIMHBI, SBISETCS pPaBHOMEPHOE
pacnpeneneHue y4yeOHOM Harpy3Kd, T.€. CHUCTEMaTHYECKO€ O3HAKOMJIEHHE C
TEOPETUYECKUM MaTepuajoM Ha JIEKIMOHHBIX 3aHATUAX U 3aKpeIieHue
MOJIYYCHHBIX 3HAHUW MPU TOJTOTOBKE U BBIMOJHEHUU pPacCuETHO-TpadUuecKux
paboT, MPEeTyCMOTPEHHBIX I CAMOCTOATEIIBHOM pabOThI CTY/ICHTOB.

[ToAroTOBKY K BBINOJHEHUIO pacdyeTHO-Tpauueckux padoT HE0OXOAMMO
MPOBOJUTH 3apaHee, 4YTOObI ObUIa BO3MOXKHOCTh TPOKOHCYJBTUPOBATHCSA C
IpernojiaBareyieM MO0 BO3HUKAKOUMM BompocaMm. (CamMoCTOsATENbHYI0 padoTy
CJIEyeT BBITIOJHATH COTJACHO TpaduKky U TpeOOBaHUAM, MPEII0KEHHBIM

npernogaBaTciICM.

AJITOPUTM M3YUYEHHUSs TUCITATITIMHBI

N3ydenne Kypca IODKHO BECTHCh CHCTEMATHYECKH M COIPOBOXKIATHCS
COCTaBJICHHEM MOIPOOHOTO KOHCIIEKTa. B KOHCTIEKT peKOMEHIyeTC sl BKIIFOUATh BCE
BUJIBI yU4eOHOU PAOOTHI: JISKIIMH, CAMOCTOSITEIIbHYIO MPOPadOTKY PEKOMEHIyeMOM
OCHOBHOW W JOTOJHHUTEIBHON JIUTEpPaTyphbl, OTUYETHI MO PaCYETHO-TPAPUICCKUM
paboTam, perieHre CUTYaIlMOHHBIX 337ad, OTBETHI Ha BOMPOCHI JJIi CAMOKOHTPOJIS |
JIpYTHUE 3aJaHusl, IPETYCMOTPEHHBIE JJII CAMOCTOSITEIbHON PabOThI CTYACHTOB.

OCHOBHBIM TMPOMEKYTOUYHBIM TIOKA3aTelieM YCICIIHOCTH CTyACHTa B
IpoIecce M3YYCHHUS JUCHIUIUIMHBI SBISICTCS €r0 TOTOBHOCTh K BBITTOJTHCHHIO
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TECTOBBIX 3a/IaHUI HA MTPAKTUUYECKHUX 3aHITHSIX U pacdeTHO-Tpauaeckux pador.

[IpucTynasgs K MOATOTOBKE K BBINIOJHEHUIO TECTOBBIX 3aJlaHUM M PACUETHO-
rpaduueckux paboT, NpPEkJe BCEro, HEOOXOAMMO O3HAKOMHUTBHCA C IUIAHOM
3aHATHS, H3YYUTh COOTBETCTBYIOIIYIO Jateparypy. I[lo kaxgomy Bompocy
pacyeTHO-rpaguUecKux padoT CTYJAEHT JOJIKEH ONPEIEIUTh U YCBOUTH KIIFOUEBbIC
MOHATHUSL W TpEACTaBieHUs. B ciaydae BO3HUKHOBEHHS TPYIOHOCTEH CTYIEHT
JIOJKEH U MOKET OOPAaTUTHCSA 32 KOHCYJbTAIIMEH K BEAYIIEMY MPEroaaBaTelio.

KpurepriemM roTOBHOCTM K BBIIOJHEHUIO TECTOBBIX 3aJaHU W PACUETHO-
rpau4IecKux padoT SIBISETCS YMEHHE CTYyACHTa OTBETHTHh HA BCE KOHTPOJBHHBIC
BOIIPOCHI, PEKOMEHIOBAaHHBIE MPETOIABATEIIEM.

3HaHUA, TOJYyYEHHBIE CTYJEHTAMU B IIPOLIECCE H3YYEHHs IUCUUILIAHBI,
JIOJKHBI 3aKPEIUISITECS HE TTOBTOPEHUEM, & MPUMEHEHUEM MaTepralia. JTON LEeNn
0Py U3YYCHUM JAUCHUIUIMHBI «DKOHOMETPUKA» CIYKaT aKTUBHbIE (DOpMBI U
METOJIbI OOYYeHHMsI, TaKMe KaK METOJl CUTYaI[MOHHOTO aHal3a, KOTOPBIA Jaer
BO3MO>KHOCTh CTYJICHTY OCBOUTh PO(PECCHOHATIbHBIE KOMITETCHIIUU U TIPOSIBUTH UX
B YCJIOBUSIX, UMUTUPYIOIIUX MTPO(PECCHOHATIBHYIO ACSTEIbHOCTb.

Oco0oe 3HaueHue i1 OCBOEHUS TEOPETHUYECKOro Marepuaia | s
npuoOpeTeHus: U (HOPMUPOBAHMS YMEHHM M HABBIKOB HMMEET CaMOCTOSITEIbHAs
pabora ctynentoB. CamocTosiTenbHast padoTa CTYJAEHTOB MO JaHHOW NUCIUILINHE
MPEyCMATPUBAET H3YYCHUE PEKOMEHIYEMOW OCHOBHOM U JIOMOJHUTEIBLHOU
JUTEPATYPHI, TOATOTOBKY K BBIITOJHEHHUIO U 3aIIUTE PACYCTHO-TpaPUIECKUuX padoT
Y POMEXKYTOUYHOM aTTECTALIMU SK3AMEHY.

JIns caMONpOBEPKH YCBOCHUSI TEOPETUUECKOIO Marepuana, MOATOTOBKU K
BBITIOJIHEHUIO M 3alIUTEe pacueTHO-rpaduyeckux paboT W IK3aMeHa CTyJeHTaM

npeaIararoTCs BOIpPOChI AJ1d CAMOKOHTPOJIA.

PexoMeHAaUM 110 UCIIOJIB30BAHUIO METOI0B AKTHBHOI0 00Y4YeHUsI
Jns  mnoBbimieHuss  3¢G@GEKTUBHOCTH  00pa3oBaTesbHOrO  mpolecca U
(GbopMUpOBaHUA AKTUBHOM JIMYHOCTU CTYJEHTa BAaXKHYIO pPOJb HIpaeT TaKol

IMPUHIIUII O6y‘I€HI/I$I KaK IIO3HaBaTCJIbHAsA aKTUBHOCTL CTYJACHTOB. I_ICJIBIO TakKoro
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oOyueHusl SBISAETCS HE TOJBKO OCBOCHHE 3HAHHM, YMEHHUMH, HABBIKOB, HO H
(dbopMUpOBaHHE OCHOBOIIOJIATAIONIMX KAaueCTB JUYHOCTH, UYTO OOYyCIaBIMBAET
HEOOXOJMMOCTh HCHOJIb30BAaHUSI METOJOB AKTHBHOIO OOyueHHus, 0e3 KOTOpBIX
HEBO3MOKHO (DOPMHUPOBAHUE CIIEIHATINCTA, CIOCOOHOTO pemaTh MpodecCrOHaNbHbIC
3aJ1a4yd B COBPEMEHHBIX PBIHOYHBIX YCIOBUSIX.

JUia pa3BuUTUS NPOPECCHOHANBHBIX HABBIKOB M JIMYHOCTH CTYJEHTa B
Ka4ecTBE METOJOB AKTMBHOI'O OOy4YEHMsI 11€J€CO00pa3HO HCIOJIb30BaTh METOJIbI
CUTYallHOHHOTO OOy4eHMs], NPEACTaBIAIOIIMNE COOOW ONUCAaHUE [EIO0BOM
CUTYallMH, KOTOPAsl peajJbHO BO3HUKAJIA WM BO3HUKAET B IIPOLIECCE NEATEIBHOCTH.

Peanuzauuss Takoro tuma oOy4YeHMS MO AUCHUIUIMHE «ODKOHOMETPHUKA»
OCYULIECTBIISIETCS. Y€pe3 HCIIOJIb30BAHUE CUTYAallMOHHBIX 33JaHUN, B YaCTHOCTH
CUTYallMOHHBIX 3aJ1a4, KOTOPBIE MOXHO OIPEIEIUTh KaK METOIbl HWMHTALMH
INPUHATHUS PELICHUN B Pa3IUYHbIX CUTYALHSIX ITyTEM MIPOUTPHIBAHUS BAPUAHTOB IO
3aJIaHHBIM YCIIOBUSIM.

CuryanmoHHbIE 3alayd IPEIHA3HAYEHBI Uil MCIOJIB30BAHMS CTYACHTaMU
KOHKPETHBIX TMPUEMOB M KOHUEMUUNA NPU HMX BBINOJHEHUHU JUISI TOTO, YTOOBI
IOJIYYUTh JOCTAaTOYHBI YPOBEHb 3HAHWM M YMEHWM I NPUHATHS PELICHUN B
AHAJIOTMYHBIX CHTyalUMsX Ha MPEANpUATHAX, TEM CaMbIM YMEHbIIAs pa3phiB
MEXIY TEOPETUYECKUMH 3HAHUAMU U MPAKTUUYECKUMU YMEHUSIMU.

Pemenue CuTyallMOHHBIX 3aJad CTyJEHTaM [MpeJIaraeTcsi BO BpeMs
MPAKTUYECKUX 3aHATUN B 3aBEPILICHUH U3YUYECHHS ONpPEIeTICHHON yueOHOM TeMBbI, a
3HAHMS, TOJIyYCHHBIE HA JIEKUUAX, JOJDKHBI CTaTh OCHOBOW JIsi PELIEHUS 3THUX
3amad. M3 aToro cienyer, 4To CTyAEHT JOJDKEH BIJIAJIETh JOCTaTOYHBIM YPOBHEM
3HAaHUSl TEOPETUUECKOr0 Marepuaia, yMeTb paboTaTh ¢ COBPEMEHHBIMU METOAAMU
HKOHOMETPUYCEKOr0 aHaIu3a. JTO MPEANOIaraeT 0OCO3HAaHUE CTYIEHTOM Ipolecca
NPUHATHUS PELICHUI IO MPUMEHEHHIO TE€X WIA UHBIX METOJI0B 3KOHOMETPUYECKOTO
aHaJIn3a MpHU padboTe C CUTyallMOHHBIMU 3a/ladyaMH.

CTyeHT [OJKeH yMEeTh MpaBUJILHO MHTEPIPETUPOBATH CHUTYalUIO, T.€.
IPAaBWIBHO OMNpEACNATh — Kakue (aKToOpbl SBIAIOTCS Hanloliee BaKHBIMH B

ﬂaHHOﬁ CUTyalliui M KaKO€ PCIICHUC H€O6XOJII/IMO IPHUHATL B COOTBETCTBHU C
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CYIIECTBYIOIMMH  COBPEMEHHBIMU  MOJAXOJaMHM K  AKOHOMETPHUYECKOIO
MOJIETUPOBAHUIO.

Takum 00pa3oM, pelieHue CUTYallMOHHBIX 3ajady MPU3BAHO BhIPAOATHIBATH
CJIEAYIOIINE YMEHUS U HABBIKU Y CTYICHTOB:

— paboTaTh C yBEIMYMBAIONIUMCS W TOCTOSHHO OOHOBIISIOIIMMCS TTOTOKOM
uHdopMaIuu B 00JIaCTU MEXAYHApOJHOrO OHM3HECAa M YIPABICHHS MPOCKTAMH,
CBSI3aHHOTO C U3MEHSIOIIECHCS BHYTPEHHEN U BHEIITHEW CPEJION;

— BBICKA3bIBaTh M OTCTaUMBaTh CBOIO TOYKY 3PEHUS UYETKOW, YBEpPEHHOU M
IrPaMOTHOM PEYbIO;

— BbIpabaThiBaTh  COOCTBEHHOE MHEHHME Ha  OCHOBE  OCMBICIICHUS
TEOPETUUYECKUX 3HAHUN U MPOBEJICHUS IKCIIEPUMEHTATBHBIX UCCIICI0BAHUN;

— CaMOCTOSITEJIbHO IPUHUMATH PEIICHMUS.

TexHoNmorus BBIMOJHEHUS CUTYallMOHHBIX 3ajJad BKJIOYaeT B  ce0s
OpraHU3alMI0 CaMOCTOATENIBHOW pabOThl 00YYaIOMIMXCS € KOHCYJIbTAI[MOHHOM
MOAJEPAKKON mnpenoaaBarens. Ha srame o3HakOMIIEHMSI € 3adadyed CTYACHT
CaMOCTOSITEJIbHO OLICHMBAET CHUTYAIUI0, H3JI0KEHHYI0O B TEKCTE, HCCIEAyET
TEOPETUYECKUI MaTepHasl, YCTaHABIMBACT KIIOYEBbIE (AKTOPbI U MPOBOJUT
aHanMM3 MpoOJieM, H3JI0KEHHBIX B YCJIOBUHU 3aJaud. 3aT€M COCTaBJISECT IUIaH
JEUCTBUM W OLEHUBAET BO3MOXKHOCTM €ro peanusauud. Ilo oOkoHYaHuH
CaMOCTOSITEJILHOTO aHalih3a CTYJICHT JOJDKEH OTBETUTh Ha BOIPOCHI, BHITIOJIHUTH

3aJaHusa 1 COCTaBUTDhb MUMCHbMEHHBIN OTYET I10 JaHHOMY 3aJIaHHIO.

PexoMenaanuu mo padore ¢ JuTepaTrypou

[Ipu camocTosTENbHON PabOTEe C PEKOMEHIyeMOW JIUTEepaTypol CTyJIeHTam
HE0OXO0MMO TIPUACPKUBATHCS OMPEICIIEHHON TOCIE0BATEILHOCTH:

— Ipu  BBIOOpE JUTEPATYpHOrO HCTOYHUKA TEOPETHYECKOrO0 Marepuasa
Jy4Ille BCEro MCXOJUTh M3 OCHOBHBIX TMOHSATUM M3ydaeMON TeMbl Kypca, YTOOBI
TOYHO 3HATh, YTO KOHKPETHO UCKATh B TOM WUJIM UHOM HU3aHUU;

— i 6osiee rayOOKOro YCBOCHHUSI M TOHUMAaHMs MaTepuaia clielyeT YUTaTh

HE TOJIbKO MMCIOITUECS B TCKCTC OIMPEACIICHUA 1 ITOHATHA, HO 1 KOHKPCTHBIC ITPUMCPEI;
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— 9TOOBl TIONYyYUTH OoJiee OOBEMHBIE W CHUCTEMHBIC MPEICTABICHUS I10
paccMaTpuBaeMoOil TeMe HEOOXOAMMO MPOCMOTPETh HECKOJBKO JIMTEpPaTyPHBIX
WUCTOYHHUKOB (BO3MOKHO aJIbTCPHATUBHBIX);

— HE CIIelyeT KOHCIICKTHPOBATh BECh TEKCT II0 pacCMaTPUBAaeMOM TeMe, Tak
KaK TakKoOW IOAXOJ HE JaeT BO3MOXKHOCTH OCO3HATh MaTepHas, HEOOXOIUMO
BBIJICIUTh W 3aKOHCIICKTUPOBATh TOJBKO OCHOBHBIC IOJIOKCHHUS, OMPEACICHUS U

IMOHATHA, IMTO3BOJIATOIINEC BLICTPOUTD JIOTHUKY OTBCTA HA U3YUTACMBIC BOIIPOCHI.

PexoMeH1alluM 110 MOATOTOBKE K IK3aMeHY

[ToaroroBka K 5K3aMeHy CEMECTPE U €ro pe3yJbTaTUBHOCTH TaKke TpeOyeT y
CTY/ZICHTOB yYMEHHS ONTHUMAJIbHO OPTraHU30BBIBATH CBOE BpeMs. MimeanpHO, eciu
CTYACHT O3HAaKOMWICA C OCHOBHBIMH IIOJIO)KEHUSIMH, ONpPEIEICHUAMH U
MNOHATUSAMH Kypca B TMPOIECCE ayIWTOPHOTO W3YYEHHS NWUCUUIUIMHBI, TOT/a
HOJIFOTOBKA K 3K3aMEHY IO03BOJHUT CHUCTEMAaTU3UPOBATh M3YUYEHHBIH MaTepuan u
riry0Xe ero yCBOUTb.

[ToaroToBKy K 9K3aMeHY Jydllle HAUMHATH C PACHPEICICHUS PETOKCHHBIX
KOHTPOJIBHBIX BOIIPOCOB IO pa3zieiiaM U TeMaM Kypca. 3aTeM HEOOXOJUMO BBIICHUTH
HAJIMYME TEOPETUUECKIX NICTOYHUKOB (KOHCIIEKTA JIEKLIMI, Y4eOHUKOB, YHEOHBIX TOCOOHIA).

[Ipu wu3yueHum MarTepuana CIEIyeT BBIACHATh OCHOBHBIC IOJIOKEHHUS,
ONpEeNENCHUS] U TMOHATHS, MOXHO MX KOHCHEKTUPOBaTh. BblieneHne OmOpHbBIX
MOJIO)KEHWH  JAacT BO3MOXKHOCTh ~ CHCTEMATH3UPOBATh  MPEICTABICHHS  TI0

AUCHUIIIIMHC U, COOTBCTCTBCHHO, PC3YJIbTATUBHCC IIOATOTOBUTBLCA K 9K3aMCHY.

Vil. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHUE
JANCIUIIJIMHBI

Jis  ocymiecTBieHuss 00pa3oBaTeNbHOrO TIpolecca MO  AUCHUILIAHE
«DKOHOMETPHUKA» HEOOXOIUMBI:
— y4eOHasi ayJuTOpUsl C MyJIbTUMEAUINHBIM IPOCKTOPOM, IKPAHOM;

— KOMIIBIOTEPHBI C YCTAHOBJIEHHBIM TpOrpaMMHBIM obOecriedeHuem (MS
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WORD, MS EXCEL, R;
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[Tpunoxenue 1

MHHUCTEPCTBO OBPA3OBAHUS 1 HAYKU POCCUMCKOU ®EJIEPALIN

QDeILepaanoe TroCyaAapCTBEHHOC aBTOHOMHOC O6pa3OBaTeJ'II>HOG YUpPECKACHUC BBICHICTO O6p330BaHI/I$1
«/1aJIbHEeBOCTOYHBIN (eepaibHbIN YHUBEPCUTET»
(ABDY)

MKOJIA 9dKOHOMUKHU U MEHE/UKMEHTA

YYEBHO-METOJUYECKOE OBECIIEYEHUE
CAMOCTOATEJBHOU PABOTHI OBYYAIOILIINUXCA

Mo TMCIHMIIJIMHE «3KOHOMeTpI/IKa»

Hanpagsienue noarorosku 38.04.02 MenexkmMeHT
Marucrepckas nmporpamma «MexayHapOoIHBIA MEHEKMEHT»
®opMa NOATOTOBKH OYHAsA

r. BnagusocTok
2017
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IInan-rpa¢guk BHIMOJTHEHHUSA CAMOCTOATEIbHONH padOThI MO IMCHMILIMHE

B IpumepHbIe
Ne Hata / cpoku . HOPMBEI
CaMoOCTOSITeIbHOM dopma KOHTPOJIA
n/n BbINOJTHEHH S BpeMeHHU Ha
padoThI
BBINOJIHEHHE
Brinmonnenue 3amura
B teuenue
1. ceMecTDA pacueTHO-TpaUIECKIX 108 MHUBUAYAIbHOIO
P pabot JIOMAITHET0 3aJaHUs
B Teuenue [ToaroroBka k
2. 36 KonTponbras pabora
cemecTpa HK3aMEHY
UTOI'O 144

PexoMeHzanuu mo caMoCToATe IbHOM padoTe CTYACHTOB

Oco0oe 3HaueHue I OCBOCHHUS TEOPETUYECKOro Marepuaiga | I
npuoOpeTeHus: U (HOPMUPOBAHMS YMEHHM M HABBIKOB HMMEET CaMOCTOSITEIbHAas
paboTa CTYJICHTOB.

CamocrosiTenbHass ~ paboTa  CTYJEHTOB IO  JIAHHOM  JUCIHUIUIMHE
MPEyCMATPUBAET H3YYCHUE PEKOMEHAYEMOW OCHOBHOM U JIOMOJHUTEIBHOU
JUTEPATYPHI, TOJATOTOBKY K BBHIITOJHEHHUIO U 3aIIUTE PACYCTHO-TpaPUIeCKuX padoT
Y IIPOMEXKYTOUYHOU aTTECTALIMU — DK3aMEHY.

Jns caMONpOBEPKH YCBOCHUSI TEOPETUUECKOIO0 Marepuaia, MOJTOTOBKU K
BBITIOJIHEHUIO M 3alIUTe pacueTHO-rpaduyeckux paboT U IK3aMeHa CTyJEeHTaM

npeaIararoTCsa BOIpPOChl AJ1 CAMOKOHTPOJIA.

PexoMenmanuu mo padore ¢ Jureparypou

[Ipu camocTosaTensHON paboTe ¢ PEKOMEHIYyeMOW JTUTEPaTypoil CTyJeHTam
HEO0OXO0IMMO MPUIEPKUBATHCS OMPEICICHHON MOCIEA0BATEILHOCTH:

— Opu  BBIOOpE JUTEPATYpHOrO HUCTOYHUKA TEOPETUUYECKOr0 MaTepualia
Jy4Ilie BCEro MCXOJWTh M3 OCHOBHBIX TMOHITHH M3y4aeMOW TEeMbl Kypca, 4TOObI
TOYHO 3HATh, YTO KOHKPETHO MCKATh B TOM WUJIM HUHOM U3JaHUU;

— i 6osiee ryOOKOTO YCBOCHUSI M TOHUMAHUS MaTepuania ClelyeT YuTaTh
HE TOJIbKO MMEIOIIUECS B TEKCTE OMNPEACICHUS U TMOHATHS, HO U KOHKPETHbBIC
MPUMEPHI;

— 4TO0BI MOJYy4YUTh Oo0Jiee OObEMHBIE U CHUCTEMHBIE MPEACTABJICHUS TIO
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paccMaTpUBaEMOl TeM€ HEO0OXOAMMO MPOCMOTPETh HECKOJBKO JIMTEPATYPHBIX
HMCTOYHUKOB (BO3MOYKHO aJIbTEPHATUBHBIX);

— HE CJelyeT KOHCIIEKTUPOBAaTh BECh TEKCT 10 pacCMaTpUBaEMOW TeMe, TaK
KaK TaKoW IOJAXOJ HE JaeT BO3MOXKHOCTH OCO3HaTh MaTepuai; HEOO0XOIUMO
BBIJICJIUTh U 3aKOHCIIEKTUPOBATH TOJIBKO OCHOBHBIE MOJIOKEHHS, ONpPENEICHUs U

IMOHATHA, IMTO3BOJIATOIINEC BLICTPOUTD JIOTHUKY OTBCTA HA U3YUYACMBIC BOIIPOCHI.

Metoanyeckue yka3aHusi K BbIIOJHEHUIO pacueTHO-Tpaduueckux pador (UA3)
eau u 3apaun U3
OcHoBHbIE TPeOOBaHus K conepxkanuio U3

N3 nomxkeH ObITh BBIMOJIHEH KaXKIBIM CTYJEHTOM CaMOCTOSTEIBHO.
CTyleHT JTOJKEH TMOJIb30BAThCSI COOTBETCTBYIOIIMM MPOTPAMHBIM OOECrieYeHUEM
Py TPOBEJIEHUU SKOHOMETpUYeckoro aHanu3a u mojaenupoBanus (MS EXCEL
i R) u nmoapoOGHO omuchIBaTH CBOM Imaru. He nomyckarOTCs OTCTpaHEHHbBIC
paccykJieHHs, HE CBSI3aHHbBIC C aHATU3UpyeMoil mpobiemoii. OriaBiieHue AOIKHO
YEeTKO  OTpakaTb  OCHOBHOE  coJepkaHue paboTel W oOecrneunBaTh
MOCJIEIOBATEIbHOCTD U3JI0KEHHUS. Crynenry HE00XO0ANMO CTpOro
NPUAEPKUBATHCS JIOTUKU M3JI0KEHUS — HAYMHATH C OINPEIEICHUS W aHalIu3a
MOHSATUM, IEPEUTH K TOCTAHOBKE MPOOJIEMBI, TPOAHATU3UPOBATH MYTH €€ PEIICHUS
U CJeNaThb COOTBETCTBYIOIIME BHIBOABL. PaboTra M0oDKHA OBITH JOCTATOYHO
KpAaTKOi1, HO pacKpbIBAIOIIEH BCE BOIIPOCHI COAEPKAHUS U TEMY.

[Io coeirr crpykrype M/I3 nomkeH MMETh TUTYJBHBIA JIMCT, OTJIABJICHHE,
BBeleHUE (TA€ CTYIeHT (OpMyIupyeT MpoOjeMy, MOJUISKAIYI0 aHaIu3y |
UCCJIEIOBAHNIO), OCHOBHOM TEKCT (I/ie MOCHEAOBATENbHO PACKPBIBAETCS XOJ
pelieHrs COOTBETBTCBYIOIIUX 3a/1ay), 3akjitoueHue (rae CTyIeHT (popMynupyer
BBIBO/IbI, C/ICJIAHHBIC HA OCHOBE OCHOBHOT'O TEKCTa pabOTHI).

Odopmnenue MNJI3 ocymiecTBiseTcss B COOTBETCTBUM ¢ TpeOOBaHUAMH K
0(OPMJICHUIO TUCHMEHHBIX PA0OT, BBIMIOJHAEMBIX CTYACHTAMH W CIIYIIATEIISIMH
JAB®Y (2011 r.) wmm Meroanueckumu ykazanusimu [HIOM  JIBOY 1o
BBITIOJTHEHUIO M O(DOPMIICHHIO BBIMTYCKHBIX KBAJTU(UKAIMOHHBIX M KYpPCOBBIX
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pabort (coct. B.B. JIuxaueBa, A.b. Koconanos, I'.M. CsicoeBa, E.Il. Bonogapckas,
E.C. ®umenko. — Bnaguocrok: M3natensckuii oM JlanpHeBocT. deaepan. yH-Ta,
2014.—-43 c.).

Hopsinok cnaun UJI3 u ero onenka

N/I3 BBITIONHSAETCS CTyI€HTAaMU B CPOKH, YCTAHABJIMBAEMbIE MPETIOIABATEIEM
[0 pealu3yeMod JUCHUIUIMHE, W CHAETCA MPENOJaBaTeNio, BEAyLIEMY
JTUCHUTUINHY.

[Ipu  oumenke  M/I3  yuuTHIBAlOTCS  COOTBETCTBUE  COACPIKAHUS
WHIUBUyaIbHOMY 3aJIlaHHI0, Y€TKOCTh CTPYKTYpPHl pabOThI, yMeHHUE paboTaTh ¢
MPOTPaMHBIM OOECIICUCHUEM, JIOTUUECKU MBICIUTD, BIAJETh MPOPECCUOHATBHON
TEPMUHOJIOTHEH, FPAMOTHOCTH O(OPMIICHUSI.

[To pesynpratam mnpoBepku M/I3 u ero 3ammuThl CTYJEHTY BBICTABIACTCS
OTIPEJICTICHHOE KOJMYECTBO OasIOB, KOTOPOE YUHUTHIBACTCS MPHU OOIIEH OIICHKE

HpOMC)KYTO‘-IHOﬁ aTTcCTaluu.

KpuTtepun onieHKH MHAUBUIYAJBHOT0 JOMAIIHET0 3aJaHUS

— 100-86 GanmoB BBICTABISETCS CTYACHTY, €CIHM CTYJEHT BEPHO BBIMTOJHUI
BCE 3a/J[aHMsI, TPAMOTHO OMHCAJl XOJ PEUICHHs, KOPPEKTHO HCIIOJIb30BaJl METO/bI
aHallu3a U MOJEJIMPOBAHUSA, HCIIOJIb30BaJ MPO(ECCHOHATBHYI TEPMHHAJIOTHIO.
@dakTHYecKuX OMUOOK, CBA3aHHBIX C TIOHMMaHHWEM [OAXOJ0B K PELICHUIO
MOCTABJICHHBIX 3aJ1a4, HET; rpaduuecku padota ohopMiieHa MPaBUIbHO;

— 85-76 OamnmoB — paboTa XapaKTepU3YETCS CMBICIOBOW IEIBbHOCTHIO,
CBSI3HOCTBIO U TOCJIEI0BATEIEHOCTHIO U3JIOKEHUS; TOMYIIeHO He Ooiee 1 ommOku
IpU OMUCAaHUM XojAa pemieHusa. s aprymeHTanuy TPUBOASITCS KOPPEKTHBIC
OINKCaHUsl METOAOB aHaJIM3a U MoJenupoBanus. [IpogeMoHCTprpOBaHbl YMEHUS U
HaBBIKM pabOThl € MporpaMMHbIM oOecrieueHueM. DakTuyeckux OIHUOOK,
CBSI3AHHBIX C TMOHUMaHUEM IMpoOieMbl, HeT. JlomylieHbl OHa-ABE OIIMOKUA B
odopmIIeHUHU pabOTHI;

— 75-61 Oay1 — CTYJEHT MPOBOJUT JIOCTATOYHO CAMOCTOSITEJIBLHBIN aHAJIN3

OCHOBHBIX 3TAIIOB U CMBICJIOBLIX COCTABJIAIOIIHNX B XOAC PCIICHHA ITOCTABJICHHBIX
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3a]a4; MOHUMAET 0a30BbIe OCHOBBI M TEOPETUUECKOE OOOCHOBAHUE MPUMEHSIEMBIX
MeToq0B. [lomymieno He Oosee 2 OmMOOK B CMBICIE WU COACPKAHUHM TpU
BBITIOJIHEHUS 3a/1aHUs], 0(OPMIIEHUH PabOoThI;

— 60-50 GammoB — ecnu paboTa TPENCTaBISECT COOOW KpaTKOE OIMCAaHUE
OTBETOB Ha MpeMNIO’KeHHBbIE 3amaud. He packpeiTa CTpyKTypa M OCOOECHHOCTH
aNropuTMa BBIOMHEHUS 3ajaHud. JlomyiieHo Tpu wiu Ooiee Tpex OIMOOK B

CMBICJIOBOM COACPKAHUU ITPH BBIITOJIHCHUSA 3a1aHUS, OCI)OpMJ'ICHI/II/I pa6OTBI;

IIpumepsl pacueTHO-Tpaduueckux padboT MO AUCHUILTHHE «IKOHOMETPUKA,

npeajiaraeéMbix B HHAUBUAYAJbHBIX JOMAIITHUX 3aJaHUAX

Ua31
X 0 1 2 3 4 5 6 7 8 9 10 11
y

1. Ilpennoxuth comepKaTeabHy0 SKOHOMHUYECKYIO IIOCTaHOBKY, B KOTOPOH
HEKOTOpas pe3yJIbTUPYIONIas MepeMeHHast y (MHIWBUlyalbHbIE 3HAYEHUS! BBECTH
CaMOCTOATENIbHO) 3aBUCUT OT OOBICHSIONMEH NEPEeMEHHOW X, MpPUHUMAIOIIEH
3HaueHus ot 0 mo 11.

2. Haiitu BBIOOpOUHBIN KO(D(PHUIIMEHT KOPPEISIHA U IPOBEPUTH TUIIOTE3Y O
HaJMYUU JUHEWHOM CBsI3U npu ypoBHE 3HaUnMocTH 0,01.

3. Haiitu  wHTEepBambHYI0  OIEHKY  KO3(pduIMeHTa  KOPpeIsIlud  C
JIOBEPUTEILHON BEPOATHOCTHIO 99%.

4. OnpenenuTh 3HAUYCHHUE KOPPEJISAIMOHHOTO OTHOIIEHUS Ha OCHOBE
IPYIIUPOBKYU JAHHBIX MO 4 UHTEpPBaIaM MO MEPEMEHHOM X.

5. [IpoBepuTh TUMOTE3Y O HAIMYWU CBSI3U MPOU3BOJIBHOTO BUA MPU YPOBHE
sHaunmoctH 0,1.

6. HaiftTu uHTEpBaJIbHYIO OIEHKY KOPPEISIMOHHOTO OTHOIIEHUS C
JIOBEPUTEILHON BEpOSTHOCTHIO 90%.

BaxxHO He mpocTO MOJy4yuTh TpeOyemble YUCICHHbIC 3HAUYEHMs, HO U JaTh

COOTBCTCTBYIOHIHUC COACPIKATCIIbHBIC BHIBOBI.
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nas32

1. Ilpennoxuth comepKaTeabHy0 SKOHOMHUYECKYIO IIOCTaHOBKY, B KOTOPOH
UCCIIEyeTCsS B3aMMOCBSI3b 2 TOPSAKOBBIX TMEPEMEHHBIX (MHIUBUAYaTbHbBIC
3HAYEHUsI BBECTU CaMOCTOSITENIbHO, 00beM BbIOOpKU n=10, 0053aTeabHO HaIMUME
00bEIMHEHHBIX PAHTOB).

2. Haiitu Be1OopouHbIif kKoaddunineHT koppensinuu CrupMmeHa.

3. I[IpoBepuTh rUNOTE3y O HAJTUYUU CBSI3U MEXKAY MEPEMEHHBIMU NPU YPOBHE
3HaYuMocTH 1%.

4. [peanioxXuTh COAEPKATENbHYI0 IKOHOMUYECKYIO MTOCTAaHOBKY, B KOTOPOW
UCCIIEYyETCs B3aMMOCBS3b 2 KaTE€rOPU30BaHHBIX MEPEMEHHBIX (MHIUBUIYyaJbHbIC
3HAYEHHs] BBECTH CAMOCTOSTEIHHO, YMCIIO TPajaliii MPU3HAKOB COOTBETCTBEHHO
paBHO 3 u 4). [locTpouTh MaTpuily paBHOMEPHOI'O pacIpeaeIeHUS.

5. HaiiTu BIOOpOUHOE 3HaUEHUE KBAAPATUYHON COMPSKEHHOCTH.

6. Haiitu BbIOOpOuHOE 3HaueHune kodpduimenta Kpamepa u mpoBepHUTH
TUIIOTE3Y O HAJIMYMH CBSI3U MEX]ly IEPEMEHHBIMU NpU ypoBHE 3HaunuMocTH 0,1%.

Baxxno He mpocTo MmoNyduTh TpeOyemble YHCIECHHBIC 3HAYEHUS, HO U JaThb

COOTBCTCTBYIOIIHC COACPIKATCIbHBIC BBIBOEI.

N33

1. IIpennoxuTh COAEPKATEIbHYI0 3KOHOMUYECKYIO MOCTAHOBKY, B KOTOPOM
UCCJIENYEeTCsl 3aBUCUMOCTD PE3YJIbTUPYIOLIEH TEPEMEHHON OT ABYX OOBSICHSIOIINUX
(MHIUBUIYyadbHbIC 3HAYCHUS BBECTH CAMOCTOSATEILHO, 00beM BeIOOpKH N=10).

2. [loctpouth (QYHKIMIO JIMHEWHOW pErpeccuu, MPOUHTEPIPETUPOBATh
coJiepKaTesbHO ee KO3 (PUIIMEHTHI.

3. ITocTpouTh PETPOCIIEKTUBHBIN NPOTHO3 U BBIYUCIUTD CIyYalHbIE OCTATKH,
a TaK)Ke MPOTHO3 [T CUTYalluU, KOrJa xH oynet Ha 10% BbIIIIE CBOETO CPETHETO
YPOBHS, a x® _ Ha 5% Hike cpeadero. OLEHUTh CPEIHIO OIMKUOKY MPOTrHO3a.

4. ITpoBEepUTH 3HAUUMOCTh KaXKJI0TO M3 PErPECCOPOB MPU YPOBHE 3HAUUMOCTH

5%.
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5. [locTponTh 95-POLIEHTHBINA TOBEPUTENBHBIA MHTEPBAN I KAXKIOTO W3
KO3 UITUEHTOB.

6. [IpoBepUTh 3HAYMMOCTH MOJIEIH IIPU YPOBHE 3HAYUMOCTH 5%.

BaxxHO HE MpOCTO MOJy4YUTh TpeOyeMble UUCICHHBIE 3HAYECHHS, HO U JaTh

COOTBCTCTBYIOIIHC COACPIKATCIIbHBIC BBIBOJLI.

N34

1. [Ipennoxuth coaepKaTeIbHy0 SdKOHOMUYECKYIO TTOCTAHOBKY 3a/1a4H,
B KOTOpOH 00BEM MPOAAK HEKOTOPOrO TOBapa 3aBUCUT OT LIEHBI U OT CE30Ha
(MHIMBUAYaIbHBIE 3HAYEHUSI BBECTH CAMOCTOSITENBHO, UCIOJIb30BATh TOCE30HHBIE
nanubie 3a 2015-2017 roapl, KOppEeKTHUPOBKA Ha YPOBEHbB IIEH HE TpeOyeTcs).

2. [TocTpouTs nUHEHHYIO perpeccuro o0beMa MNpoAaX OT LIEHBI,
MPOUHTEPIPETUPOBATh  COJAEPKATEIbHO €€ KOA(D(UIMEHTHI U  3HaYCHUE
kodhduienTa aeTepMUHAIIMK, OOOCHOBAaTH 3HAYUMOCTh WM HE3HAYUMOCTh
perpeccopa. JloMOJHUTENbHBIM BTOPOM Oaml Jaercsi, €CliM I€Ha OKa3bIBaeTCs
HE3HAYUMOM.

3. [TocTpouTh TUHENHHYIO peErpeccuto 00bemMa IpoJax OT LIEHBI U CE30Ha,
MPOUHTEPIIPETUPOBATH COACPKATEIHHO €€ KO PHUIIMEHTHI, TPOJEMOHCTPUPOBATh
3HAYMMOCTB WJIM HE3HAYMMOCTh perpeccopoB. [locTponTts 4 mpOrHo3HbIE MOJEIH —
JUIS. KOKJIOTO U3 CE30HOB. J[OMOMHUTEIBHBIN BTOPOM Oalin JaeTcs, €clid LieHa U
XOTsI ObI OJTUH U3 CE30HOB OKa3bIBAIOTCS 3HAYNMBIMHU.

4. [Toctpouts mnporuo3 s BecHsl 2018 roma, ecaum ueHa OyaeT
noBbileHa Ha 10% OTHOCUTENBHO CPEIHErO 3a 3 TO/1a YPOBHSI.

BaxxHo He mpocTo mosyduTh TpeOyemble YUCICHHBbIC 3HAYCHMs, HO U JaTh

COOTBCTCTBYIOIIHUC COACPIKATCIIbHBIC BHIBOADI.

Na35
1. [Ipennox)utTh COAEPKATEIBHYI0 SKOHOMHYECKYIO IIOCTAaHOBKY, B

KOTOPOM HCCIEAYETCS 3aBUCUMOCTh PE3YJIbTUPYIOLIEH NEPEMEHHOM Y OT

37



OOBSCHSAIONICH  TMepeMeHHOWM X  (MHAMBUAYyadbHBIE  3HAYECHHS  BBECTH
CaMOCTOATENLHO, 00heM BBIOOPKH N=10).
2. [TpoBectn npeodpazoBanue bokca-Kokca ams pe3yabTHpyrOIIeH

HepeMeHHOﬁ Y ¥ IOCTPOUTH COOTBECTCTBYIOIIWEC JIMHCAPHU30BAHHBIC MOJICIIH.

3. Haiiti BennuuHy A* ¢ TOUHOCTBIO 10 IECATHIX.
4. Brimucats nporao3uyto Gopmyity A UCXOTHOU MEPEMEHHO .
5. Ocy1iecTBUTh IPOTHO3 U HAUTU KOIPPUIIMEHT JETEPMUHALIIH.

Baxxno He IMPOCTO IIOJIYIUTDb Tp€6yeMBIe YUCJICHHBIC 3HAYCHHSA, HO U O4aTb

COOTBCTCTBYIOIIHC COACPIKATCIbHBIC BBIBOLI.

na3e6
1. Ckauate 100 mompsiq uWAyHIMX 3HAYEHUH OQPUIUAIBHOTO Kypca

noJutapa, ocranoriienHoro 11b P® (manpumep, Ha http://export.rbc.ru) 3a nepuon

2010-2018 rr. Y Kaxxa0ro — CBOM JaThl; MX 00s3aTEIBHO YKa3aTh!.

2. [TocTpouTh NTMHENHBINA, KBAAPATUYHBIA U KyOUUHBIA TPEH.
3. Br10paTh 13 HUX HAWIy4IIUi U JaTh 0OOCHOBAHUE.
4. Jlyis BBIOpAaHHOTO TpPEHJA MOCTPOUTH PETPOCHEKTUBHBIA IMPOTHO3 U

€ro OIMOKH, a TAK)Ke MTPOTHO3 Ha 2 MOCICAYIONINX JTHS.

5. [TocTpouTh CKOJNB3SIIEE CPEAHEE IO 5 TOUKAM.

6. [ToCTpouTh SKCTIOHEHIIMAILHO B3BEIICHHOE CKOJB3AIIEE CPETHEE 10 7
toukaMm, A=0,8.

BaxxHO HE TPOCTO MOMYyYHUTh TpeOyemble YUCICHHBIC 3HAYCHHS, HO U JaTh

COOTBCTCTBYIOIIHC COACPIKATCIbHBIC BBIBOEI.

na37
1. Jlis MaHHBIX 1O KypCy J0JUlapy M BBIOPAaHHOTO TpeHJa U3 paboThl 6
NEPEeUTH K PsIly OCTAaTKOB &. IlocTpouTh aBTOKOPPENSIIIMOHHYIO (QYHKIUIO 10 6-

NopsiziKa.
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2. [TocTtpouTe MoOaenb aBTOperpeccuu l-nopsaka. AHanIUTHYECKH (B
BUjie (hOpMyIIbI) 3ammcaTh MPOTHO3, BKIIOYAIOIINNA TPEH U3 paboThl 6 U MOJACIb
00pabOTKH OCTATKOB.

3. OcCyIlIeCcTBUTh PETPOCIEKTUBHBIM MPOrHo3 1o wmoxaenu. Haittu
OImMOKHU U KOAPPHUIIUESHT TeTepMHUHAIUH.

4. [IpensioxkuTh colepKaTelIbHyl0 JKOHOMHUYECKYIO TIOCTAaHOBKY, B
KOTOpPOW  HCCIEenyeTcsl  3aBUCMMOCTh  00bEMa  MpOJaX  OT  PEKJIaMbl
(MHIUBUyaJdbHbIC 3HAYEHHS BBECTH CaMOCTOSTEIbHO, 00beM BbIOOpkH N=10),

IIOCTPOUTH JIMHENHYIO MOJIETIb.

5. [loctpouts naroByro Mozens Koiika, HHTEpIpETHPOBATH €€
KO3 PUITECHTHI.
6. OcylecTBUTh PETPOCIIEKTUBHBINA MPOTHO3 MO JIaroBo Mojienu Korika

(OrpaHUYUTHCS 3aBHCHUMOCTBIO OT TEKYIIETO U TPeX MPEAbIAYIIUX MEPHOJIOB),
HAWTH OMUOKHU U KOADPUITUEHT TeTEPMUHALIUU.
BaxxHO HE TPOCTO MOMYyYHTh TpeOyemble YWCICHHBIC 3HAYCHMS, HO U JaTh

COOTBCTCTBYIOIIHC COACPIKATCIbHBIC BBIBOEI.

Bonpocsl 1j1s1 CAMOKOHTPOJIS
Bonpocs! 111 cCaMOKOHTPOJIS IIPEIHA3HAYEHBI U1 CAMOIPOBEPKU CTYJICHTOM
YCBOCHUS TE€OPETHUYECKOTO MaTepualia, MOATOTOBKH K BBINOJHEHHUIO W 3aIUTE
WHIUBUIYAIbHBIX JOMAIlHUX 3aJaHud W crade »sk3amena. s ymoOcTBa
MOJIb30BAHUSL BONPOCHI JJIi CaMOKOHTPOJS pa3OUThl MO pasienaM U Temam

TEOPETUYECKON YaCTH KypCa TUCIUIIINHBI.

Paznen |. OcHoBaHMS 3KOHOMETPUKH

Tema 1. BBenenue B 3koHOMeTpUKY. KoppeasiiuOHHbBIN aHAIN3

1. Turnosble 3a1a4l 5JKOHOMETPUKH.

2 DTarbl 5)KOHOMETPUUECKOTO aHaJn3a.

3. KoppensiunoHHbIN aHaIu3 KOJIMYECTBEHHBIX IEPEMEHHBIX.
4 OCHOBHBIE MMOKA3aTEJId TECHOTHI CTATUCTUYECKOMN CBSI3H.
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S. [IpoBepka runoTe3bl 0 HaJTMYUK NaPHOM JTUHEMHOM CBSI3H.

6. JloBepuTeNbHBIN UHTEPBAJ AJI1 UCTUHHOTO 3HAUYeHUs Kod(dduimenrta
KOpPPEISIUH.

7. [TpoBepka runoTe3sl 0 HATUYUU CBS3HM MPOU3BOJILHOTO BU/IA.

8. JloBepHUTEIbHBIHI UHTEpBAI IS HUCTUHHOTO 3HAYEHUS

KOPPCILIMUOHHOT'O OTHOIICHMUA.

Tema 2. MHoXKecTBeHHbIe JiMHelHbIe CcBsA3W. IlopsiakoBble ©

KaTeropu3soBaHHbIC ICPEMECHHBIC

1. JluHeliHas 3aBUCUMOCTD OT HECKOJIBKUX OOBSICHSAIOIINX MEPEMEHHBIX.
2. UYacTHble (ouniieHHBIE) KOADPUITUEHTHI KOPPEIIALIUH.

3. MHokecTBEHHBIH KOA(DPUIUEHT KOPPETALIUU.

4, IIpoBepka rumnoresbl O HAJIWYUM MHOKXECTBEHHOW JIMHEUHOM CBSI3H.

KOppCHHHHOHHLIﬁ AHaJIN3 IOPAAKOBLIX IICPCMCHHBIX.

S. Panrosslii ko3 puuueHt koppensiuun CnupMeHa.

6. Panrossiit koaddunment koppensuuu Kennanna.

7. [IpoBepka THMOTE3bI O HAIMYUU CBS3M MEXKAY MOPAIKOBBIMH
NEPEMEHHBIMH.

8. CBsI3b MEX]ly HECKOJIBKUMU MOPSAAKOBBIMU IEPEMEHHBIMHU.

Q. [IpoBepka TrHMOTE3Bl O HATUYUH CBS3HM MEXKAY HECKOIbKUMHU

IIOPSAKOBBIMU IIEPEMEHHBIMU.
10. KoppensunoHHbIN aHann3 KaTerOpU30BAHHBIX ITEPEMEHHBIX.

11. KBagpaTnuHast CONpsSKEHHOCTbD.

Paznen |l. Perpecuonnblii aHa M3 U SKOHOMeETPUYECKOe MOAeTMPOBaHUE

Tema 3. Perpeccuonnniii anaan3. MHK. MyaibTHKOJIHHEAPHOCTD

1. Perpeccuonnsiii ananus. JIuneiinas perpeccusi: MmaTpudHas Gopma.

2. OuenuBanue mapaMmeTpoB. Metoj HauMeHbIIUMX KBaapatoB. Ciydaii
ITAPHOW PETPECCUM.

3. CaoiicTBa OIIEHOK: COCTOSITENIbHOCTb, HECMEIICHHOCTb,
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3¢ (HEKTUBHOCTD.

4, 3HAYMMOCTb PErPECCOPOB.

S. [TocTpoenue AOBEpUTETHLHOTO UHTEPBAIA.

6. [IpoBepka rumnoTe3sbl 0 3HAYMMOCTH MOJICIIH.

7. Ommbku  cnenuduUKalMU  MOJECIM:  HUCKIIOYEHHE  3HAYallux
MePEMEHHBIX.

8. MynbTUKOJUIMHEAPHOCTh.  DBPUCTUYECKUE  PEKOMEHAAIMU  JJIs

BBISIBJICHUS] YaCTUYHOU MYJIbTUKOJIIMHCAPHOCTH.

Q. OT60p HamboEe CYNMECTBEHHBIX OOBSICHSIIOMNX IEPEMCHHBIX.
10.  MeToJ II1aBHBIX KOMIIOHEHT.
11.  T'eomerpuueckas HHTEpIpETalds METOJa TJIABHBIX KOMITOHECHT.

[Ipobsiema uHTEpIPETAIIMNA METO/1A TJIABHBIX KOMITOHEHT.

Tema 4. I'eTepockenacTUYHOCT, U aBTOKOppessinua. HeoqaHOpOaHOCTD.
JlaMMu-niepeMeHHbIe
1. OO6oOmieHHass JuHEHHas MOJeldb MHOXECTBEHHON  PErpeccuu.

O0600111eHHBIN METO/T HAMMEHBIIIUX KBAJPaTOB.

2. Mopens ¢ rerepocKe1aCTUYHBIMU OCTaTKAMM.
3. B3BelieHHbIN METO HAMMEHBIINX KBaIPATOB.
4, [IpoBepka rerepockenaCTUYHOCTH. IIpakTHueckoe  oOlEHMBaHUE

MOACIH C ICTCPOCKCAACTHIHBIMHA OCTATKAMMU.

5. Mogenb ¢ aBTOKOpPETUPOBAHHBIME OCTaTKaAMHU.

6 OO000UIEHHBI METO HAMMEHBIINX KBaJAPATOB.

7. [TpoBepka aBToKoppensiuu. Kputepuii lapouna-Yorcona.

8 [TpakTrdeckoe OICHMBAaHHE MOJEIH C aABTOKOPPEIMPOBAHHBIMHU

octaTtkamu. MtepatuBnas npouenypa Koxpeiina-Opkarra.

9. ToueuHbI MPOTrHO3 B MOAEIAX JIMHEUHON PErPECCHH.

10. HMHTepBanbHBIN NPOTHO3 B MOJEIIAX JTUHENHON PETPECCUM.

11. Merton 1aMMU-IEPEMEHHBIX.

12, [IpoBepka perpecCMOHHON OTHOPOJHOCTH JIBYX I'pyII HAOIIOICHUH.
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Tema 5. Hetunelinbie moaesau. JIorur- 1 npoouT-Mo/1e/14

1. Henuneiinoie MOJIEIIH, IO IJAFOIIINECS HETIOCPEICTBEHHOMN
JMHEapHU3aIiu.
2. Bri6op Buma 3aBucumoct. Meton npo6 u omubok. Meton bokca-

Koxkca. Bunsl 3aBucumocrteii B Metone bokca-Koxkca.

3. bunapHbie pe3ynpTUpYOIMKE MoKa3aTean. JIorut- u npoOuT-Moaeny.
[IpakTrdeckas peanusaius JIOruT- u mpoOUT-MoeeH.

4, OnpeneneHue  CKOMB3SIIETO  CPEHEr0 B KPAEBBIX  TOYKaX.
Onpenenenne CKONb3SIIIErO0 CPEAHETO IO YETHOMY YUCITY TOYEK.

S. DKCIMOHEHIINAIBHO B3BEMIEHHOE CKOJIB3SIIEE CPEAHEE.

6. Ce30HHOCTh M €€ YCTPaHEHHE C MOMOIIBIO CKOJB3SIIETO CPEIHETO.

AI[I[I/ITI/IBHa}I U MYJIbTUINIMKATHBHAA CC30HHOCTD.

Pasznea |11. Ananu3 BpeMeHHBIX PSAIOB M MAHEJbHBIX TAHHBIX

Tema 6. AHaian3 BpeMEHHBIX PHAIOB. AHAJIUTHYECKHE H
aJiroputMuuyeckue TpeHabl. Ce30HHOCTh

1. OcHoBHBIE (PaKTOPbI, POPMUPYIOIITUE BPEMEHHOU PSI.

2 AJITUTUBHASA U MYJIbTUILIMKATUBHAS MOJEIb.

3 Hecnyuaiinasa cocrapisroiasi BpEMEHHOTO psiaa.

4, Kpurepuii cepuil, HIOCTPOCHHBIA HA MEIMAHE.

5 Kputepuii BOCXOASIIUX U HUCXOIAIINX CEPUM.

6 Kpurepuit A60Oe (kBaapaToB NOCIEI0BATENbHBIX PA3HOCTEN).

7. [TonmHOMUaNbHBIE TPEHIBI. DKCIMOHEHINAIbHBIN TpPEH/.
AJTOPUTMUYECKUE TPEH/IBI.

8. Ckoup3siiiee CpenHee. Hannyumme 3HA4YECHUS BECOBBIX

ko3 puIeHTOB.

Tema 7. Moaean o0padorku octatkoB ARMA. JlaroBbie Mojaeau

1. Mopenu o0paboTKH OCTaTKOB. ABTOPErpeccHs IEPBOTo MOPsIKa.
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2. ABTOperpeccust BTOporo nopsijika. ABTOperpeccus mopsiika p.

3. Mopenu ckonb3siiero cpeanero. Ckolb3siliee CpeaHee MEPBOTO
nopsizika. Ckomb3diiliee CpeiHee MopsiaKa q.

4, BrisiBiieHrE OpsiAKa MOJIENH € TIOMOIIBI0 KOPPEIOTPAMM.

S. ABTOpErpecCHUOHHBIE MOJIETTM CO  CKOJB3SIIUMH CPEIHUMHU B
octarkax. OnepaTopsl ciBura Bo BpemeHu. [Ipo6iema nepenapamerpusanuu.

6 [IpoBepka Bo3MoxkHOCTH ynpoieHus: moaenu ARMA(p,q).

7 MHOTrOMEpHBIN BpEMEHHOU PsI.

8. JlaroBbie MozieINH.

9 PerpeccroHHbIE MOJIENH C pACTIPEACICHHBIMU JIaTaMH.

10. Mopens Koiika.

11. [TonrnroMuaneHas narosas ctpykrypa [llupau AnMoH.

Tema 8. IlanenbHble 1aHHBIE. IIpo0sieMa IHTOTeHHOCTH

1. [lanenwHbie nmaHHbIC. [laHenbHBIE JaHHBIE C HAJUYAEM JIBYX
NEPUOJIOB: CpPaBHEHHE <«JIO» U «mocie». Perpeccus ¢ (UKCUpPOBAHHBIMU
b dexramu.

2. WunuBunyanbHble W BpeMEHHbIE  (PUKCHpoBaHHBIE  3(PEKTHI.
OnenuBanne MoJeu ¢ GUKCUPOBAaHHBIMU YD PEKTaMHU.

3. [Ipobsema snporennoctu. Hanuure nponyieHHON nepeMeHHOM.

4, Ommbku mu3mepenus: perpeccopoB. CamooTO0p mpu (HOpMUPOBAHHUH
BBIOOpPKH. OJTHOBPEMEHHOCTb.

5. ABTOKOppeNSus OMMOOK MPH HAJIWMYAUA JIAarOBBIX IEPEMEHHBIX.

NucTpymeHTsl. METOA MHCTPYMEHTAJIBHBIX [TIEPEMEHHBIX.
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[Tpunoxenue 2

MHHUCTEPCTBO OBPA3OBAHUS 1 HAYKU POCCUMCKOU ®EJIEPALIN

QDeILepaanoe TroCyaAapCTBEHHOC aBTOHOMHOC O6pa3OBaTeJ'II>HOG YUPCKACHUC BBICIICTO O6p330BaHI/I$1
«/1aJIbHEeBOCTOYHBIN (eepaibHbIN YHUBEPCUTET»
(ABDY)

MKOJIA 9dKOHOMUKHU U MEHE/UKMEHTA

®OHJA ONEHOYHBIX CPEACTB

M0 TUCHUILIHHE «IKOHOMETPHKA»

HanpasJisenune noarorosku 38.04.02 MeneaxMeHT
MarucTtepckas nporpamma «MexxayHapoIHbI MEHEKMEHT»
®opMa NOATOTOBKH OYHAs

r. BnagusocTok
2017
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IHacnopt oHIa OLIEHOYHBIX CPEACTB

Kox u ¢popmysmpoBka

Jtanbl GOPMUPOBAHUA KOMIETEHIMH

KOMIIETeHIUH
Juaer | TEOPETHUCCKHE OCHOBBI peanuszanuu
OITK-3 crocoGHOCTS MPOBOTHTH UCCIIEI0BATENBCKUX TIPOEKTOB
CaMOCTOSITEIIbHBIE
HCCIIEIOBAHHS, 0GOCHOBBIBATD yMEET NPOBOJMTL MCCIENOBAHUSA OOOCHOBBLIBATH
aKTyaJIbHOCTD 1 [PAKTHYECKYIO VMeer | akTyaJdbHOCTh M IPAaKTHYECKYID 3HAYUMOCTH
3HAYUMOCTH U30PaHHON TEMBbI M30paHHOI TeMBI
HAy4YHOT'O MCCIIEN0BAHMS
Biazeer | coBpeMEHHLIMU METOJAMHU 0OPAaOOTKU JaHHBIX
HOAXOAbl K OIIEHKE OCHOBHBIX IIaPaMETPOB,
3HaeT | XapaKkTEPU3YIOUIMX IIOJIOKEHUS KOMIIAHMHM Ha
ITK-5 criocoOHOCTH PBIHKE
OIIPEICIICHHUS TIEPCIIEKTHB
PasBUTHS OpTraHU3alN Ha KBaIM(DULUPOBAHHO HPUMEHATD METOJIBI
OCHOBC OLICHKH II0JIOKCHHA uaeHTH(OUKAIIMKA TEHACHIIMNA BIMSHHAS (HaKTOPOB
KOMITAaHWH Ha PBIHKE U Ymeer BHEIHEH Cpeapl Ha AEATENbHOCTh KOMIIAHUM B
TCHACHINN BITMAHUA (axropos Pa3IMYHBIX BPEMEHHBIX TOPU30HTAX
BHEIIHEH CpeIbl
Brazcer | LMPOKHM CIEKTPOM HHCTPYMEHTOB Ope/Ie/eHHs
HEPCIEKTUB Pa3BUTHs OPraHU3aLK
COBPEMEHHEIE KOJIMYECTBEHHBIE Y Ka4eCTBEHHBIE
3HaeT | MeToxBI IUIS IPOBEICHHUS IPHUKIIATHBIX
ITK-8 crmocoOGHOCTD HCCIIe TOBAHMIA
HCIIONB30BaTh KOJUYECTBEHHBIE
H KAHCCTBCHHEIC METOMEL UTTA IPUMEHATH COBPEMEHHBIE KOJMYECTBEHHBIE U
TIPOBCICHIA TIPHKIIAZTHBIX VMeeT | KauecTBEHHBIE METOABI B paMKax MPOBEICHHUS
MCCIICAOBAHMM 1 YHPABICHHIA IPUMKJIaIHBIX HCCIIEN0BAHUMI
Ou3Hec-TpoIeccaMu, TOTOBUTh
AHAIIMTHICCKUC MaTCpHAJIbI 10 IAPOKUM CIIEKTPOM HHCTPYMCHTOB 1A
pe3yabTaTaM uX IMIPUMCHCHUA Buiazeer IOATOTOBKM AQHAJIMTUYECKUX MaTcpuajoB II0
pe3yabpTaram IPOBEICHHS IPHKIIAIHBIX
HUCCIEeN0BaHuN
OCHOBHBIE TIOAXOJbI, MPUMEHSEMBIE B pPaMKax
[TK-9 Braneer metonamn 3HaeT | PKOHOMHYECKOTO M CTPaTErMyecKoro aHaim3a
OKOHOMHHECKOTo ! MOBEJICHHS YKOHOMHYECKUX ar€HTOB
CTPAaTErMyeCcKOro aHaau3a
NOBEJCHHS DKOHOMHUYECKUX NOPUMEHATHL  METOABI  DKOHOMHYECKOTO U
areHTOB U PHIHKOB B Vaeer | CTPATETHUECKOrO aHamu3a [IOBEICHHS

rI100ansHOM cpeie

O9KOHOMHYECKUX AarcHTOB MW PBIHKOB B paMKaxX
MponecCcoOB MPUHATHA KOPIIOPATUBHBIX pCH_ICHI/Iﬁ
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HIUPOKUM CHEKTPOM WHCTPYMEHTOB
Braseer SKOHOMHUYECKOTO U CTPATErMuecKoro aHaiu3a
MOBE/ICHUS KOHOMHYECKHX areHTOB M PHIHKOB B
I00aNBHOM cpejie
noAXoAbl K  OOOCHOBAHMIO  aKTYyaJIbHOCTH,
3HaeT | TEOPETHMYECKOM U MNPAKTUYECKON 3HAYMMOCTHU
M30paHHOMN TEMbI HAYYHOT'O HCCIICIOBAHUS
[TK-13 cnocobHOCTH
000CHOBBIBaTh aKTyaJbHOCTb,
MPUMEHSTh METOJbI 0OOCHOBaHUS aKTyalbHOCTH,
TEOPETUUECKYIO U o .
YMeeT | TeopeTH4ecKOW M MPAaKTUYECKOH 3HAYMMOCTHU
MPaKTUYECKYIO0 3HAUMMOCTh 9
9 M30paHHOM TEMbI HAYYHOT'O HCCIICIOBAHUS
n30paHHON TeMbl HAYYHOTO
HACCIICIOBAHUA LIMPOKUM CHEKTPOM MHCTPYMEHTOB 0OOCHOBAHUS
Braseer AKTyaJIbHOCTH, TEOPETHUECKOH M MPaKTHYECKON
3HAYUMOCTH  M30paHHOW  TEMBl  HAy4HOTO
WCCJICIOBAHMUS
o Kounrposmpye- | Koasl u 3Tansl OueHouHbIE CPEICTBA
11/;1 MBbI€ pa3aejbl Q)OpMHpOBaHI/IH Te](ymp[if[ IPOMEKYTOYHAsS
AUCHHUIIIMHBI KOMHeTeHHHﬁ KOHTPOJIb aTTrecranus
PacuetHo-
rpadudeckas
a6ora (ITP-
P ( KonrpounbHas padora (ITP-2),
3unaer | 12)
3amaum: 1,4, 7
CutyainuoHHbI
e 3agaum (I1P-
Paznexn 1. 11)
OcHoBaHust
PacuerHo-
SKOHOMETPUKHU
rpaduydeckas
abora (I1P-
Pazpen II. p KonTponbnas pabora (ITP-2
6. A . |OIK-3| VYmeer |12) P P ( )
Perpecuonnsrii 3amauu: 1,4, 7
CutyainoHHbI
aHaIu3 u
e 3amauu (I1P-
HKOHOMETPHUYEC 11)
Ko€e
PacuetHo-
MOJICIUPOBAHUE
rpaduueckas
abora (I1P-
P ( KouTponbsHas padora (ITP-2),
Bnaneer | 12)
3agauu: 1,4, 7
CutyalnoHHBI
e 3agaun (I1P-
11)
Pazpen L. PacuerHo- KontponwsHas padota (ITP-2),
OcHoBaHust rpaduueckas 3amauu: 2, 3, 4
SKOHOMETPHUKHU pabota (I1P-
3naer | 12)
7. Paznen II. TIK-5 CutyalnnoHHBI
Perpecronnsiit e 3amauu (I1P-
aHau3 " 11)
HKOHOMETPHUUEC Vieer PacuetHo- KontponbHas padota (TTP-2),
Koe rpaduueckas | 3amauu: 2, 3, 4
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MOJICTUPOBAHUE pabora (I1P-
12)
Paznen III. CutyannoHHBI
Ananus e 3agaun (I1P-
BPEMEHHBIX 11)
pAROB H Pacuerno-
MaHEJIbHBIX rpaduueckas
AR Buazeer EZ?OTa (TIP- Kontponbsnas padora (ITP-2),
CutyanvoHHbI sanauu: 2, 3, 4
e 3agaum (I1P-
11)
PacuetHo-
rpaduaeckas
gazzﬂen L 3Haer Il)gﬁ)SOTa (TTP- KonTponbeHas padora (ITP-2),
CHOBaHMS .
SKOHOMETPHUKHU CuryanoHHBI sanauu: 3, 5, 6
e 3aaauu (I1P-
Paznen 11 11)
PerpecruoHHbI# PacuerHno-
aHaJIu3 U rpadudeckas
9KOHOMETpHYEC v ]i);?om (ITP- Konrponbnas padora (I1P-2),
Koe IK-8 Meet 3agaun: 3, 5, 6
MOJIeTTUPOBAHUE CuTyalnOHHBI
e 3agaum (I1P-
Paznen III. 11)
Ananns Pacuerno-
BPCMCHHBIX rpaduyeckas
pA/10B U abora (ITP-
HAHEIEHBIX Buazeer 5)2) ( KonTponsnas padora (ITP-2),
JMaHHBIX CuTyaIOHHbBI safaum: 3, 5, 6
e 3agaum (I1P-
11)
Paznen L PacuerHo-
OcHoBaHHs rpaduueckas
SKOHOMCTPHKH 3paer 1133()30%1 (ITP- Konrponbsnas padora (I1P-2),
3agauu: 1, 3,7
Pazpen 11. CHTyalHOHHBI
PerpecuoHHbIi i 13)61Ila‘11/1 (ITP-
aHam3 u [K-9
HKOHOMETPHUEC PacyerHo-
Kkoe rpaduyeckas
MOJIEIUPOBAaHHE )
b Vmeer ;1);?0%1 (TP KontposnsHas padota (TTP-2),
Pazne II1. CutyalvoHHbI sapam: 1, 3,7
Ananms e 3agaun (ITP-
BPEMEHHBIX 11)
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pA10B 1 Pacuerno-
MaHEIbHBIX rpaduueckas
JTAHHBIX -
padora (TP Konrpomasnas pabora (ITP-2),
Bnanmeer | 12)
3amauu: 1, 3,7
CuTyalmoHHbI
e 3agaun (I1P-
11)
PacuetHo-
rpadugeckas
Paznen I. 3uaet Il)gﬁ)SOTa (ITP- KonrpossHas padota (ITP-2),
OcHoBanus 3ajgaun: 1, 2, 4
SKOHOMETPUKHU CuTyannoHHs!
e 3agaun (I1P-
Paznen II. 11)
Perpecronnsiit Pacueriio-
10. | xoe p ITK- Vcer pab6ora (I1P- KonrpossHas padota (ITP-2),
' 13 12) 3amaun: 1, 2, 4
MOJICTTUPOBAHUE CuTyaLMoNHbIe
Paszen II. 3agaum (MP-11)
Anaus PacuerHo-
BPCMCHHBIX rpaduueckas
PAIOB 1 pabora (I1P-
HaHEJIbHBIX Brageer | 12) KouTponbeHas padora (ITP-2),
JTaHHBIX 3ajgaun: 1, 2, 4
CuryauoHHBI
e 3agaum (I1P-
11)

HIkayna oueHuBaHus YPOBHA ¢POPMHUPOBAHHOCTH KOMIIETEHIUI

Koa n
Iransl GopMUPOBAHUS
(hopmyauposka Kputepun IMoka3arenun
KOMIIEeTeHIIHH
KOMIETEHIIUH
3HAHNE — CIIOCOOHOCTh
COBPEMEHHBIX MIEPEYUCIUTD U
OIK-3 HCCIIEIOBATENLCKUX OXapaKTeprU30BaTh
METOJIOB, COBPEMEHHbBIC
CIIOCOOHOCTE
MIPEINOCHUIOK UX HCCIIEI0BATEILCKIE METOIBI
MPOBOJIUTH
MIPUMEHEHUS B M TIOIXO/I6I Ha OCHOBE
CaMOCTOSATEILHEBIE
TEOPETUUCCKHUE Pa3IUIHBIX SKOHOMETPHYECKOr0
HCCIICIOBaHUS, 3HaeT i
OCHOBEI CIICHAPHSX MOJICTMPOBAHNS;
000CHOBBIBATH (mopo-
. peauzanuu KOHCTPYHPOBaHHS — CHOCOOHOCTH
aKTyaJIbHOCTh U TOBBII o
HCCIIEI0OBATENBCKU nu3aiina MEPEYUCIIUTD U
MIPaKTUYECKYIO YPOBEHB)
X TMIPOEKTOB HCCIIEI0OBATENBCKHUX 0XapaKTepU30BaTh
3HAYUMOCTD
N MIPOEKTOB B paMKax OCHOBHBIE
M30pPaHHOM TEMBI o
ITOCTaBIIEHHOMN WHCTPYMEHTaIbHbBIE
HAyHTHOTO 3aJ1a4yu, MOAX00B K Oopad
cpencTBa s 00padboTKH
HCCIIEIOBAHUS ’ pel . P .
KPUTHYECKOMY DKOHOMHYECKHMX JAHHBIX,
aHAIM3Y U — CHoCOOHOCTH
HWHTEPIIPETALU MIEPEYUCIIUT TPEOOBaAHUS
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MOJTYYCHHBIX K KPUTHYECKOMY aHATH3Y
pe3yIbTaTOB MOJTy9aeMBIX B XOJI€
9KOHOMETPUYECKOTO
MOJICJINPOBAHHUS
pE3yJIbTaTOB;
— CHocoOHOCTH
MEPEYHCITUTD U
OXapaKTepU30BaTh
TpeOOBaHMS K
WHTEPIpETAIUH
MOJTy4aeMBIX B X0O/I€
9KOHOMETPUYECKOTO
MOJICJIUPOBAHUS
pe3yIbTaTOB
yMEHUE — CIOCOOHOCTH
OCYIIECTBIISITh OCYILECTBIIATD
peanu3anuio KaOMHETHBIE U TI0JIEBbIC
HCCIIEI0BATEIbCKUX HCCIIC/IOBAHHS,
MPOCKTOB B — CMOCOOHOCTH MOAOHPATh
COOTBETCTBHU C ONTUMAJIBHBIC
yMEeT MPOBOJIUTH MOCTaBJICHHON HCCIIEIOBATENbCKIE
UCCIICTIOBAHUS 3aa4ei, CpaBHUTH METOJBI JUTSI KOHKPETHBIX
Ymeer 000CHOBBIBATH MOJTyYCHHBIC HCCIIEI0BATEIbCKHX
(nponBu- aKTyalbHOCTh H pe3yIbTaThI C yiKe MPOEKTOB;
HYTBIH) MPaKTHYCCKYIO UMEFOITUMHUCS — CMOCOOHOCTH
3HAYUMOCTh pe3ybpTaTaMu B aHAJIU3MPOBAThH
U30paHHON TeMBI JlaHHOI cdepe, pEIpe3eHTaTUBHOCTD
COIOCTaBHUTh MOJYYEHHBIX PE3YIIBTATOB;
CHIIBHBIE U CJIa0bIe — CIOCOOGHOCTH
CTOPOHBI B JU3alHE | COMOCTABIATH CUIIBHBIC U
U BBIBOJAX cirabble CTOPOHBI Au3aitHa
HCCIICA0BATCIILCKOT HCCIIEA0BATEIBCKOTO
O IPOCKTa IIPOEKTa
BJIAJICHUE — CIIOCOOHOCTBH
METOIaMU CaMOCTOSITETTLHO
KPUTHIECKOM OCYILECTBIISTh
OLICHKH MOJXOI0B K KPUTHYECKYIO OLICHKY
(OopMHUPOBaHUIO U JOMTYCTHUMBIX TIOAXO0B K
aHaJIN3y JIaHHBIX, cOopy U aHANHM3y JaHHBIX;
OLICHKE — CMOCOOHOCTH
MOJTYYSHHBIX CaMOCTOSATEILHO
pe3yIbTATOB, UX OCYIIECTBIISITH OLIEHKY
WUMILUIEMEHTAIUU B | TIOJYYEHHBIX Pe3yJIbTaToB
Brazeer COBPEMEHHBIMHU cymecTByiolee B XOJI¢ OCYIICCTBICHUS
. METOaMHU ToJie 3HaHUI B 9KOHOMETPUYECKOTO
(BeIcONHH) 00pabOTKH JIaHHBIX | COOTBETCTBYIOIIEH MO/JIEITUPOBAHNS;
chepe ¢ yuerom — CaMOCTOSITEIBHO

BCEX OrpaHUYEHUI

HCIIOJIB3YEMBIX OTrpaHUYEHHUN MOTyUYEHHBIX
TCXHHK, a TAKKE pe3yabTaToB;
METOAaMH — CaMOCTOSTCIIBHO
TpaHchopMaIu TpaHchOPMHUPOBATDH
MOJIYy4YEHHBIX TOJIy4YCHHBIC B X0/1¢
HUCCIICNOBATCIILCKUX | [IpOBEACHUS UCCIEI0BaHUS
pe3yJIbTaTOB B Pe3yabTaThl B BEIBOJIbI U
BBIBOJIBI 1 pEKOMEHIAIH B

OCYIICCTBJIATH OILICHKY
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PEKOMEHIAIUH B
COOTBETCTBYIOLIEH
chepe SKOHOMUKH

COOTBETCTBYIOILEH chepe
SKOHOMHKH

MOJXObI K OLICHKE

3HAHHUC KOMIIJICKCa

— CcIOCOOHOCTEH Ha3BaTh U
0XapaKTepU30BaTh
0a30BbIC 3aKOHOMEPHOCTH
Y TIPUHIAIIBI
(YHKITHOHUPOBAHHUS
SKOHOMHUYECKHX
IIPOLIECCOB B KOHTEKCTE
CYIIECTBYIONIHX IMOJIX0I0B
K 9KOHOMETPHYIECKOMY
MOJICJTUPOBAHHIO;

— CIOCOOHOCTH AaTh KJIACCH-
(hHKaITIIO TTOIXO0I0B K
[TOCTPOCHUIO
TEOPETUICCKUX MOJICIICH B
SKOHOMHKE;

— CITOCOOHOCTE JIaTh KJIACCH-

MOJIXOJIOB K
OCHOBHBIX (UKaLHIO TTOIXOJI0B K
3Haer MIOCTPOEHHUIO,
napameTpos, MIOCTPOCHUIO
(Tropo- aHaIu3y u
. XapaKTEePHU3YIOLIUX SKOHOMETPUYCEKUX
TOBBIH HUHTEPIpETAIUH .
MOJIOKCHHUS MoJieNiel B 9KOHOMHKE;
IK-5 YPOBCHB) TEOPETUUECKUX U
KOMITaHUH Ha — CITOCOOHOCTB JaTh KIIaCCH-
CIOCOOHOCTD PhIHKC 9KOHOMETPUYECKUX ?
o WKAIIUI0 OCHOBHBIX
OTpeIeIICHUS MoJienen TIHIO
OTpaHUYCHUI MTPH OIICHKE
MEPCIICKTHB
MOJTYYCHHBIX PE3YJIbTATOB
pa3BUTHSA
Ha OCHOBE
OpraHusaluy Ha
3KOHOMETPHYECKOTO
OCHOBE OIICHKHU
MO/JICITUPOBAHUS;
TOJIOKEHUS o
KOMIIAHHH Ha — CMOCOOHOCTh Ha3BaTh U
PBIHKE 1 OXapaKTepU30BaTh
TeHeHIHH OCHOBHBIC OTPaHUYCHUS B
— nporiecce TpanchopManuu
(baxTopos BBIBOJIOB Ha OCHOBE
BHeIIHeH CpeTbI 3KOHOMETPHYECKOTO
MOJICTTMPOBAHUS U
(hopmupoBaHus
MPAKTUKOPUEHTUPOBAHHBIX
peKOMEH Al
yMeHue — CITOCOOHOCTh
MIPEeCTaBUTh MPE/CTABNIATh
KBaHI/I(bI/IHI/IpOBaHH 3KOHOMUKO- HaOII0aeMBbIE SIBIIEHUSA U
0 MMPUMEHSTH yIpaBICHYECKUE MPOIIECCHI TOCPEACTBOM
METO/IBI npobeMsl B hopme TEOPETUICCKUX
nneHTudukanuu a0CTPaKTHBIX a0CTPaKTHBIX MOJICTICH;
Vaeer TEHJICHIIUN TEOPETUUECKUX U — CMOCOOHOCTH
(nposu BIUSHYS (PAKTOPOB | SKOHOMETPUUECKUX (bopMHpOBaTH TU3alH
Hpn,lﬁ) BHEIIHEW Cpe/Ibl Ha Mojiene HCCIIeIOBAHUS IS
M JESATEIILHOCTh MOCPEACTBOM (hopmupoBaHus
KOMITAaHUH B dhopMupoBaHus SKOHOMETPHUYECKOM
Pa3IUYHBIX HCCIIeIOBATEIHCKUX MOJIEJIN CTIOCOOHOM
BPEMEHHBIX MIPOTUBOPEYHI U chanpcuuupoBaTh
FOPU30HTAX BOIIPOCOB, 9KOHOMHKO-
HpeICTaBIEH S YHpaBIeHYECKUE TUTTOTE3bI
hanbcupuuupyemMbl — CIHOCOOHOCTh
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X THIIOTE3 TpaHc(HOPMHUPOBATH
YIPaBICHUECKYIO
mpobiemy B
HCCIIEN0BATEIbCKUN
BOIIPOC;
— CIOCOOHOCTH
¢dopMHpOBaTH
¢danpcudunmpyemsie
THIIOTE3bI ISl paboTHI C
HCCIIEA0BATEIbCKUMU
THIIOTE3aMHU
— CIOCOOHOCTH NPUMEHSTH
KOJINUECTBEHHBIE METO/IBI
[IPY peaIn3aliu
HCCIIeI0BATEIbCKUX
IIPOEKTOB;
— CITOCOOHOCTH IPUMEHSTH
Ka4eCTBEHHBIE METO/IbI
BJIaICHAC MIpY peanm3auu
METOAaMH, HCCIIEIOBATEIIECKUX
peanuzanuu MPOEKTOB;
HCCIEI0BATENBCKUX | — CrIOCOOHOCTh COBMECTHO
IIHPOKHM IIPOCKTOB, NPUMEHSATh KaYECTBEHHbIC
CIICKTPOM CUCTEMAaTU3aluu 1 1 KOJIMYECTBECHHEBIC
Brageer WHCTPYMEHTOB WMILIEMEHTALUNA METOMBI IUIS JOCTHKECHUI
. OTIpeIeJICHUS MTOJTy9E€HHBIX BBICOKOT'O YPOBHS
(BBICOKMIA) pen i yp
MEPCIEKTHB pe3yiIbTaTOB B BaIMHOCTH TIPU
pasBUTHSA COOTBETCTBYIOIIYIO peanuzanuu
OpraHu3aluu CUCTEMY 3HAHHIA, HCCIIEZIOBATENbCKUX
UX KPUTHYIECKOTO | IPOEKTOB C HEMIAOJOHHBIM
aHaJIM3a C YY4ETOM JIU3aiHOM;
UMEIOTIIXCS — CIIOCOOHOCTH
OTrpaHUYECHUI CaMOCTOSITEJIEHO
(dhopMupoBaTh
HCCIIeIOBATEIbCKHIE
OTYETHI JUIs1 IEMOHCTpALNN
MOJTyYEHHBIX B X0/1€
peanuzanuu
HCCIIEA0BATEIbCKUX
NPOEKTOB PE3yJIbTATOB
I1K-8 — CHOCOOHOCTH
CIOCOOHOCTD SHAHIe NePEYNCIIUTh HATIPABICHUSI
UCIIOJIb30BaTh MIPUKIIAIHBIX
COBpPEMEHHbBIE .
KOJINYECTBCHHbBIC HCCJICJOBaAHHUH,
METOJIbI U IIOIXO0IbI
Y KaueCTBEHHbBIE HEOOXOIUMBIX JIJIsI
peanuzanuu .
METOJBI JUIst COBpEMEHHbBIE HAVUHO NPUHATHA PELICHUH B
MIPOBEICHUSI KOJINYECTBEHHBIC U Y paMKax ynpaBJIeHUs
3HaeT HCCIIEI0BATEIbCKUX .
NPUKJIaIHBIX (1opo Ka4eCTBCHHBIE aGor OM3Hec-TIpoIeccaMH;
UCCIIeIOBaHUH 1 PO’ METOABI IS P ’ — J1aTh Kiaccu(UKALHIO
TOBBIH MTO3BOJISTFOLINX
yIIpaBIICHUSI MPOBEICHUS KOJIMYECTBEHHBIX U
YPOBEHB) OCYILECTBIIATD
Ou3Hec- MPUKIATHBIX . Ka4eCTBEHHBIX METOIOB
. CTpaTernyecKuii
poIeccaMH, HCCIIeA0BaHUN JUTSL IPOBEJICHUS
aHajau3, pa3paboTKy
TOTOBHUTH MPUKIaJHBIX
1 OCYILIECTBJICHHE .
aHATUTHYCCKHE HCCIIEI0BaHN;
MaTepHabl 10 cTpaterus 0XapaKTepU30Ba
— Tb
OpraHu3aIyu paKTep

pe3yibTaTaM ux
NPUMEHEHUS

COBpPEMEHHBIE METOJIbI U
MOIXO0JbI K IOATOTOBKE
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HayYHO—aHAJTMUTHUECKUX
MaTepHalioB B
npodeccuoHanbHOU cdepe

YMCHUC NIPUMCHATH

— CHOCOOHOCTH
CaMOCTOSATEIBLHO
OCYIIECTBIISTH
KOJHWYECTBEHHEIEC U
KauyeCTBEHHbIE
TIPUKIIATHBIX
HCClIeIOBaHUHN B

MPUMEHSTH COBpPEMEHHBIE npodeccuoHambHOM chepe
COBpPEMCHHBIC HCCIIE0BATEIIECKIE — CIIOCOOHOCTh
Vueer KOJIMYECTBCHHBIC U | HMHCTPYMEHTHI JIJIs CaMOCTOSITEIIEHO
(o Ka4eCTBEHHBIE [IPOBEICHHUS (hopMupoBaTh MU3alH
Hmeﬁ) METOMBI B paMKax TIPUKIIATHBIX MIPUKIIATHOTO
y TIPOBEICHIS HCCIICIOBAHUN 1 WCCIICIOBAHUS B PaMKax
MIPHUKJIATHBIX yIpaBJICHUS pereHus 3a1a4 1mo
HCCIIeTOBaHUH Oou3Hec- yIpaBIeHHUIO OU3HeC-
MPOIECCaMHU IporeccamMu
— - CIIOCOOHOCTH
(dopMHpOBaTH
AHAJIUTUYCCKUC
MaTepraibl 10 UTOTaM
IMPOBCACHHBIX
HCCIICIOBAHUI
— CITOCOOHOCTh
BJIaacCT METOJaMH HUCIIOJB30BaTh UM nuecs
[LHpOKHM aHa?H/Ba aHHIE[»IX u o o
bTaThI IIPUK. HBIX
CIIeKTPOM it pe3yibTa puKaz
MTOJTyYE€HHBIX HCCIICAOBAHMH IS
HHCTPYMEHTOB I
pe3yIbTaTOB, MTOATOTOBKHU
TTOATOTOBKH
(dhopMupoOBaHUs HA aHaJTUTHICCKUX
Brnaneer AHAIUTUYECKUX
N WX OCHOBE MaTepUasoB;
(BBICOKHIA) MaTepHUalos 110
BBIBOJIOB, — CHOCOOHOCTE
pe3ysibTaTam
HaIpaBJICHHBIX Ha CaMOCTOSITEITEHO
MIPOBEICHUS N
oOecrnieueHue pean30BEIBaTh TU3aHH
IMPUKIaTHBIX
N KOHKYPEHTOCTIOCO0 MIPUKJIATHBIX
HCCIIE0BAHUI .
HOCTH HCCIICIOBAHMIMA
OpraHu3aIuu
— CHOCOOHOCTH
MEPCUNCINTD HAlIPpaBJICHUA
HAy4YHO-
3HAET COBPEMEHHBIE | HCCIEA0BATENbCKUX PadoT,
[1K-9 Bnanenue
METOZBI U TTOJIXO0IBI HEOOXOIUMBIX JIJIs
METOAaMU OCHOBHBIC
peanuzanuu CTPaTEernuecKoro aHaIn3a
SKOHOMHYECKOTO ITOAXO/FBI,
HAy4YHO— TTOBEICHUS
u MIPUMEHSIEMBIC B
HCCIIEN0BATENLCKUX | PKOHOMHYECKUX areHTOB U
CTPaTErHueCKOro 3Haet pamkax .
pabor, PBIHKOB B TTIOOATEHON
aHanm3a (mopo- 9KOHOMHUYECKOTO U )
. MTO3BOJISIONIUX cpere;
MTOBEICHUS TOBBIH CTPaTErHYeCKOro
OCYIIIECTBIIATh — JaTh KJIacCU(PUKAIHIO
OKOHOMHYECKUX YPOBEHB) a”aiamnsa o
CTpaTeruyecKuit [T0XO/I0B OLIEHKH
ar¢HTOB U IIOBCACHUA
AHAJIN3 NTOBEICHUSL | KOHKYPEHTOCIIOCOOHOCTH C
PBIHKOB B SKOHOMHUYECKUX
. 9KOHOMHYECKUX HCIIOJIb30BaHUEM TEXHHK
rI100aTbHOM arcHTOB
cpeste areHTOB U PHIHKOB B SKOHOMETPHUYECKOTO
I00aTEHOMU cpefie aHalln3a;
— OXapaKTepU30BaTh

COBPEMCHHBIC METOJbI U
noAXOoAbl peaJin3alun

52




Hay4YHO—
HCCIIEA0BATEIBCKUX paboT
B IpoecCHOHAEHON

chepe

— CIOCOOHOCTH
CaMOCTOSITEIILHO
OCYILECTBIST

KaOWHETHBIC U MOJICBhIC
WCCIIEIOBAHUS, B IEIIAX
CTPATEruueCcKOro aHaamu3a
SKOHOMUYECKHX arcHTOB U
PBIHKOB B TJI00ATEHOM

areHTOB ¥ PHIHKOB
B IJII00QIbHON
cpene

cpene
MNPUMCHATH — CcHocoOHOCTH
METO/IbI YMCCT IIPOBOJIUTH CaMOCTOSTEIIBHO
OKOHOMHYCCKOTO U KaOWHETHBIE U (I)OpMHpOBaTL [[1/1331}'11{
CTPaTErHYECKOr0 IIOJICBEIE HCCIIeI0BATEIHCKOIO
aHanm3a HCCIICIOBaHMS, B MPOEKTa, B paMKax
Vmeer MTOBEICHUS pamKax OCYIIIECTBJICHHS
(nponBu- SKOHOMHYECKHUX CTPaTEerm4ecKoro CTPaTEruuecKoro aHaamu3a
HYTBHIH) arcHTOB M PHIHKOB | aHajK3a MOBEIACHHS ITOBEICHUS
B paMKax SKOHOMHYECKHMX SKOHOMHYECKHMX areHTOB U
MIPOIIECCOB areHToB U PHIHKOB B PBIHKOB B TII00aIbHOM
MPUHSATHUS rJ00anbHOM cpefie | CPele B COOTBETCTBYIOLIEH
KOPITOPaTUBHBIX npodeccuoHanbHON cdepe;
pereHui — CIIOCOOHOCTBH COYETaTh
pa3IuYHbIC
HCCIIeIOBATEIIbCKHE
ITOIXOJTBI B PaMKax
SKOHOMHYECKOTO U
CTPaTEermuecKoro aHaIn3a
ITOBEICHUS
SKOHOMHYECKHX areHTOB U
PBIHKOB B TII00aIbHOM
cpene
— CHOCOOHOCTH
HCIIOJB30BaTh UMEIOIIUECS
AHAINTHYECKUE JAHHEIE
JUTS OTIpeIeTICHUS
ITO/IXOJIOB K pa3paboTkKe
IIUPOKUM n3aiina u BaHUU
P BIIaJIc€T METOIAMH AnsalHa NCCIICN0BA
CIIEKTPOM JIUIS aHAITA3a TTOBEICHUS
aHajgM3a JaHHbIX U
WHCTPYMEHTOB SKOHOMHYECKHMX areHTOB U
MTOJTy9YE€HHBIX .
9KOHOMMYECKOTO U PBIHKOB B TJ100aIbHOM
pe3yIbTaToOB,
CTPaTEru4eCcKOro cpere;
Brnaneer (dbopMupOBaHUS Ha
. aHaiam3a — CIIOCOOHOCTh
(BBICOKHIA) HX OCHOBE BBIBOJIOB
[TOBEIECHUS CaMOCTOSITENHHO
0 TOBEACHUU N
DKOHOMHYECKHX pean30BEIBaTh TU3alHH

O9KOHOMHMNYECCKUX

Ar¢HTOB U PBIHKOB B
I00aTBEHOMU cpefie

UCCIIC/IOBAHUS U
¢dopMHupOBaTH
PEKOMEH/IAIIU B PaMKax
CTPaTErM4eCcKOro aHajmu3a
TIOBE/ICHHS
KOHOMHUYECKHUX areHTOB U
PBIHKOB B ITI00ATbHON

cpene
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I1K-13
CII0COOHOCTH
000CHOBBIBATH
aKTyaJIbHOCTb,
TEOPETUICCKYIO U
MPAKTUIECKYFO
3HAYNUMOCTb
n30paHHOMN TEMBI
HAYYHOTO
HCCIIEIOBAHMS

— CIOCOOHOCTH
NEPEYNCITHTD U
OXapaKTepU30BaTh
OCHOBHBIE UCTOYHUKHU
JaHHBIX OTEYECTBEHHON
CTaTUCTHUKU;
— CHocoOHOCTH
3HaHHE OCHOBHBIX
MEPEYHCITUTD U
HCTOYHUKOB
OXapaKTepU30BaTh
nHpOpMaITIy,
OCHOBHBIE 3apyOeKHbIE U
MOJXO/I0B K
MEXITyHapOIHBIE Oa3bI
MOJYYCHUIO K HUM .
JAHHBIX CTAaTHCTHYECKON
TIOJTXOJTBI K JIOCTYTIA, & TAKKE
UHPOPMAIUH O
000CHOBaHUIO 0a30BBIX OCHOB
COLMATLHO—
aKTYyaJIbHOCTH, ITOPUTMOB TIOUCKA
3Haer . 9KOHOMHUYECKHIX
TEOPETUIECKOM 1 W arperupoBaHus
(mopo- . nporeccax;
. MPAKTUIECKOM UHPOPMAITUH,
TOBBIH — J1aTh KIaccU(UKAIIIO
oBeHD) 3HAYUMOCTH HEOOXOAUMBIX IS CVILICCTEVIOMIM TOXONAM
M M30paHHOM TEMBI 000CHOBaHUSA yi yiom AXOA .
K BBISIBIICHUIO TCHICHIINN
HAYYHOTO AKTyalbHOCTH,
. Ha OCHOBE aHaIln3a
UCCIICIOBaHUS TEOPETUIECKON 1
o JaHHBbIX B
MPaKTUIECKOU .
COOTBETCTBYIOIIICH
3HAYHMOCTHU .
M npodeccuoHanbHOU cdepe;
M30paHHOMN TEMBI
HAYYHOTO — 0XapaKkTepHh30BaTh
HCCIIEIOBAHUS AJIT'OPUTMEBI ITOUCKA U
arperupoBaHus TaHHBIX B
KOHTEKCTe 00OCHOBaHUS
aKTyaJbHOCTH,
TEOPETHUUECKOU U
MPaKTUYECKOW 3HAUUMOCTH
M30paHHOH TeMBI HAYYHOTO
WCCIICIOBAHNUS
— CIOCOOHOCTH
CaMOCTOSATEILHO
OCYIIECTBIISITh CPABHEHUE
PaHEC MOJTYUCHHBIX
Pe3yIIbTATOB PA3THUHBIX
HCClieoBaTeNne mo
yMerme UHTEPECYOIIEMY BOIIPOC
000CHOBHIBATH pecy Y ponpocy
IIPUMEHSTh B JIUTEpATYpE;
aKTyalbHOCTb,
METO/IBI — CMOCOOHOCTH
TEOPETUIECKYIO U
000CHOBaHUS aHATU3UPOBATh
MPaKTUYECKYFO
aKTyaJIbHOCTH, HEOO0XOIUMOCTD
Ymeer . 3HAYHMOCTh
TEOPETUIECKOM U . IPUMEHEHHUS
(nponBu- N WN30paHHOM TeMBbI
. MPAKTUICCKOM KOJIMYECTBEHHBIX U
HYTBIN) HAYYHOTO
3HAYUMOCTH Ka4eCTBEHHBIX METO/IOB
N WCCIICIOBAHUS B
M30paHHOMN TEMBI HpU PaCCMOTPEHUH
paMKax perieHHs
HAY4HOTO saxau KOHKPETHBIX
UCCIIEIOBAHUS . UCCIIEIOBATEIBCKUX
npodeccnoHambHON
BOIIPOCOB B KOHTEKCTE
JeSITEITBHOCTH
000CHOBaHUS
aKTyaJIbHOCTH,
TEOPETUUECKON U
MIPaKTUYECKON 3HAYUMOCTH
M30paHHOI TeMbI HAYYHOTO
HCCIIEI0BAHUS;
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— CIIOCOOHOCTH COYETAHMS
DIIEMEHTOB
KOJIMYECTBEHHBIX U
Ka4YeCTBEHHBIX
HCCIIENOBATENLCKUX
METO/OB JIJIs IIOBBIIIEHUS
YPOBHSI BTUHOCTH
MOJYYEHHBIX PE3YIIbTATOB;
— CHOCOOHOCTH
CaMOCTOSTEILHO
COIIOCTABIIATD U
CHCTEMAaTHU3UPOBATh
HAYYHBIC U MPAKTHYCCKHE
JAHHBIC 110 UCCIIETYEMOMY

BOIPOCY
— CIIOCOOHOCTH
CaMOCTOSTENBHO
arperupoBarhb
nH(popMaIuio 0o
HMEIOIINXCS
HCCIICIOBAHUAX B paMKax
peanuzanyu
HUCCIEN0BATEIHCKOTO
MPOEKTA;
— CIIOCOOHOCTB
BJIAJICHHAE
CaMOCTOSATEIBHO
MCTO/aMH JUIA OCYIIECTBIATH OLICHK
000CHOBaHUA y y
[ITUPOKUM Ka4yecTBa
AKTyalbHOCTH,
CIIEKTPOM . UHQOPMAITHOHHOTO
TEOPETHIECKOH 1
WHCTPYMEHTOB . MaTepHana o CTeneHH
MPaKTHYECKOM
000CHOBaHUsA BOKHOCTH JUTS PEaU3aIliK
3HAYUMOCTHU
Bnaneer aKTyaJbHOCTH, N HCCIEN0BATEILCKOTO
. N M30paHHOMN TEMBI
(BBICOKHH | TEOpPETHYECKO U MPOCKTA;
. HAay4HOI'O
) MPAKTUIECKOM — CIIOCOOHOCTH
HUCCIEIOBAHUS B
3HAYMMOCTH paMKax HCTIOJIb30BaTh Pa3IUUHBIC
M30paHHOMN TEMBI MIOJIXO/TBI K aHAJIH3Y
CaMOCTOSTEIILHOIO
HAYYHOTO WHPOPMAITUH IS
peueHus 3aaad B "
HCCIIEIOBAHUS o BBISBJIEHUS TEHICHIUN
COOTBETCTBYIOIICH
N U3y4aeMbIX MPOEKTOB;
npodeccuoHaIbHON 5
C(bepe — BBIABJIATH CJIA0bIC U

CUJIBHBIC CTOPOHBI 111/13a171Ha
U3y4aeMbIX
HCCIIEI0BATEIbCKUX
ITPOCKTOB, UX OI'PAHUYCHUA
B KOHTEKCTEe 00OCHOBaHUS
aKTyaJlbHOCTH,
TEOPETUYECKOU U
MPaKTUYECKON 3HAYUMOCTH
M30pPaHHOM TEMBI HAYYHOTO
HCCIIEAOBAHMS

3a4eTHO-IK3aMEeHAIMOHHbIE MATEPHUAJIbI

OneHo4vHblIe cpeacrea aJjist HpOMe)KyTO‘IHOﬁ arrecranmun

KoMmuiekT 3a1aHuii 1Jisi KOHTPOJIBLHOH padoThl
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IIpakTH4yeckue 3a1aHUS 111 KOHTPOJIbHOI padoThI 10 TUCHUIIMHE

«IKOHOMETPHUKA)
Bapuanr 1
3amaua 1
X 0 1 2 3 4 5 6 7 8 9 10 11

[IpenyioKUTh CONEPIKATEIBHYI0 3KOHOMHUYECKYIO IIOCTAaHOBKY, B KOTOPOH
HEKOTOpas pe3yJIbTUPYIOLIas MepeMeHHas y (MHIWBHyalbHbIE 3HAYEHUSI BBECTHU
CaMOCTOATENIbHO) 3aBUCUT OT OOBSCHSIOLIEH NEPEMEHHOW X, MNPUHHUMAIOIICH
3HaueHust or 0 mo 11. Haiitu BBIOOpOUYHBIM KOIPPHUIMEHT KOppEIsiUUU U
IIPOBEPUTH TUIIOTE3Y O HAIMYHAM JIMHEMHOM CBS3M NpU ypoBHE 3HaunmmocT 0,01.
HaiiTu uHTepBanbHYIO OLIEHKY KO3((UIMEHTa KOpPpPENsUUU C JOBEPUTEIbHOMN

BEPOSATHOCTHIO 99%.

3agaya 2

[IpennoxnuTh COAEPKATEIBHYI0 SKOHOMHMYECKYIO IIOCTAaHOBKY, B KOTOpPOH
UCCIIEyeTCs B3aUMOCBS3b 2 KaTErOPU30BAHHBIX NEPEMEHHBIX (MHAUBHUAYaJIbHbIC
3HAQYEHUSA BBECTH CAMOCTOSITEJIBHO, YUCJIO I'PANAlUM MPU3HAKOB COOTBETCTBEHHO
paBHo 3 u 4). IlocTpouTh MaTpuily paBHOMEPHOro pacmpeneneHus. Haiitu
BBHIOOPOYHOE 3HAYEHUE KBAJPATUYHOW COMpsDKEHHOCTU. Halitu BbIOOpOUYHOE
3HaueHue kodpduumenta Kpamepa u mpoBepuTh TMIIOTE3y O HAJIMYMU CBA3M

MEXKly IEPEMEHHBIMU NTPU ypoBHE 3HAUUMOCTH 0,1%.

3agauya 3

[IpennoxutTh COAEPKATEIbHYI0 SKOHOMHYECKYIO IOCTAaHOBKY, B KOTOpOil
UCCIIEMYETCS 3aBUCUMOCTD PE3YIbTUPYIONIEH MEPEMEHHON OT ABYX OOBSICHSIOIMINX
(MHIUBUAyaJdbHbIC 3HAYEHHS BBECTH CAMOCTOATENIbHO, 00beM BbIOOpKH N=10).
[Toctpouts GyHKITHIO JIMHENHOU perpeccuu, MIPOUHTEPIPETUPOBATH
coJiepkaTesibHO ee Kod3pduuueHTsl. [locTpouTh peTpOCHEKTUBHBIA MPOTHO3 H
BBIYUCIIUTD ClIy4aliHbIE OCTATKH, a TaKKe MPOTHO3 ISl CUTYalluu, KOT/a X oyner
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2
Ha 10% BbIllIE CBOETO CPEITHETO YPOBHS, a x® — Ha 5% Hixe cpeanero. OUEHHUTD

CPEIHION OIIHUOKY MPOTrHO3a.

3apaua 4

[IpensioxkuTh coAepKaTeIbHYI0 SKOHOMHUYECKYIO ITOCTAaHOBKY 3aJaydd, B
KOTOpOH 00BEM MpOJaXk HEKOTOPOro TOBapa 3aBUCUT OT LIEHBI M OT Ce30Ha
(MHAMBUIyaTbHBIEC 3HAYCHUSI BBECTH CaMOCTOATENIBHO, UCIIOIb30BAaTh MOCE30HHBIE
nanabie 3a 2015-2017 ronpl, KOPPEKTHUPOBKA HAa YpPOBEHbL IIEH HE TpedyeTcs).
[TocTpouTs 4 NPOTrHO3HBIE MOJEAU — JJIs KaxXa0ro u3 ce3oHoB. IlocTpouThb
nporno3 s BecHsl 2018 roma, eciu 1eHa Oyaer mnosbiieHa Ha 10%

OTHOCHUTCIIBHO CPCAHCTO 3a 3 roga ypoBH:.

3agaua 5

[IpenyioxnuTh COAEPKATEIbHYI0O 3KOHOMUYECKYI0 IIOCTAHOBKY, B KOTOpPOH
UCCIIEYEeTCS 3aBUCUMOCTh PE3YJbTUPYIOMIEH MEPEMEHHOU Y OT OOBSCHSIOLIEH
nepeMeHHoW X (MHAMBUIYyalbHbIC 3HAYEHUS BBECTH CaMOCTOSITENIBHO, OOBEM
BeIOOpkH  n=10). IlocTpouTs MoOAenu  JHHEWHOW, JOrapu(pMHUYECKOH,
rUNepOOIMYECKOM, CTENEHHOM M SKCIOHEHIMAIBHOM 3aBUCHMOCTH. Brimucath
MPOTHO3HYIO (HOPMYIY I MCXOAHOU nepeMeHHON Y. OCylIecTBUTh MPOTHO3 U

HalTH KO3 (PULIMEHT JeTepMUHALUY.

3agaya 6
Ckauate 100 moapsn uAaymmx 3HAYCHUN oQUIMaIbHOrO Kypca aojuiapa,

octa”oBjeHHoro 11b P® (Hanpumep, Ha http://export.rbc.ru) 3a mepuoa 2010-2018

IT. Y KaXIoro — CBOM JaTbhl; HX o00s3aTenbHo Yykazath!. Iloctpouth

HKCTIOHEHITMAJILHO B3BEIIICHHOE CKOJIb3sllee cpeanee mno 7 roukam, A=0,8.

3agaua /
[TpenytokuTh CONEepPIKATEIbHYI0 3KOHOMHYECKYI0 TIOCTAaHOBKY, B KOTOpPOM

UCCJIEMYETCS 3aBUCUMOCTh OO0BbEMa MPOAAXK OT peKIaMbl (MHIUBUIYaTbHbBIE
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3HA4YEHHs] BBECTH CAMOCTOSITENIbHO, 00BbeM BbIOOPKH N=10), MOCTPOUTDH JIUHEHHYIO
moxenb. Iloctpoutes maroByro moxaens  Kolika, HHTEpOpeTHpoBaTh €€
K03 pumeHTsl. OCYHUIECTBUTh PETPOCIEKTUBHBIN NPOrHO3 110 JIArOBOW MOJENH
Kolika (OrpaHM4MTBCS 3aBUCUMOCTBIO OT TEKYIIEro H TPEX MNPEeAbIIyIInX

MIePUOOB), HANTH OMMUOKHU U KOADPHUIIUECHT JIeTCPMUHAIUH.

Bapuanr 2
3agaua 1
X 0 1 2 3 4 5 6 7 8 9 10 11

[IpenyioxnuTh COAEPKATEIBHYI0O 3KOHOMHUYECKYI0 MOCTAHOBKY, B KOTOPOM
HEKOTOpas pe3ylbTUPYIOIIas MepeMeHHas y (MHIUBHIyalbHbIC 3HAUYCHHUS BBECTH
CaMOCTOSITEJIbHO) 3aBUCUT OT OOBSCHSIONIICH TNEpeMEHHONW X, MNPUHUMAFOIICH
3HaueHus: oT 0 mo 11. Onpenenuts 3HAYEHUE KOPPEJISLUUOHHOTO OTHOUICHHS Ha
OCHOBE I'PYIIIUPOBKU JaHHBIX 110 4 UHTEpPBaJIaM I10 IEPEMEHHOM X.

[IpoBepuTh TUIOTE3y O HAJIWYUU CBSI3M MPOU3BOJIBHOTO BHUAA MPHU YPOBHE
3HauuMocTH 0,1. HailTu MHTEpBAIbHYIO OIIEHKY KOPPEISIIMOHHOTO OTHOIICHHUS C

JIOBEPUTEIHLHONU BEPOSTHOCTHIO 90%.

3agaua 2

[Ipeninoxuth COACPKATECIBHYI0 SKOHOMHYECKYIO MOCTaHOBKY, B KOTOpOit
UCCIICAYETCS B3aWMOCBS3b 2 TOPSAKOBBIX TICPEMEHHBIX (MHIWBUIYaTbHBIC
3HAYCHUSI BBECTH CaAMOCTOSITEIHLHO, 00beM BBIOOpKH n=10, 00s3aTeIbHO HAIUMYWE
oObeAMHEHHBIX paHroB). HaiiTu BBIOOPOYHBIA KOIPPUUIMEHT KOPPENIALHUH
Crmupmena. IIpoBepuTh TUIOTE3y O HAIWYWU CBSI3U MEXKIY IEPEMEHHBIMHU TIPH

ypoBHe 3Haunmoctu 1%.

3agaua 3
[TpenytokuTh CONEepIKaTEIbHYI0 SKOHOMHUYECKYI0 TIOCTAaHOBKY, B KOTOpPOM
UCCIICMYETCS 3aBUCUMOCTD PE3YIbTUPYIOMIEH MEPEMEHHON OT ABYX OOBSICHSIIOIINX
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(MHIUBUIYyaJdbHBIC 3HAYCHUS BBECTH CAMOCTOSTENIbHO, 00beM BbIOOpKH N=10).
[TocTpouts GyHKIMIO ~ JTUHEHHOW  perpeccuw, [IPOMHTEPIPETUPOBATH
colepxkarenibHo ee  KodhduimeHTsl. I[IpoBepuTh 3HAYMMOCTH KaXKIOTO U3
perpeccopoB 1ipu ypoBHe 3HauuMoctH S5%. Iloctpouth 95-mpOlLIEHTHBIM
JIOBEPUTENIbHBIA MHTEpBANl sl Kaxzaoro wu3 kodddumuentos. I[Iposeputhb

SHAYUMOCTb MOJCIIN ITPH YPOBHC 3HAYNMOCTH 5%.

3anaua 4

[Ipennoxuth coaepKaTeabHyl0 SKOHOMHUYECKYIO ITOCTAaHOBKY 3aJayH, B
KOTOpOH 00BEM MpOJaX HEKOTOPOro TOBapa 3aBUCUT OT LIEHBI M OT CEe30Ha
(MHIMBUAYyaTbHBIE 3HAUYCHUSI BBECTH CAMOCTOSITEILHO, UCIIOIB30BATh MOCE30HHBIC
nanabie 3a 2015-2017 ronpl, KOPPEeKTHUPOBKAa Ha YpPOBEHbL IIEH HE TpedyeTcs).
[TocTtpouts  JNHMHEWHYIO  perpeccuro  oObemMa  MpPoOAaK  OT  IICHBI,
MPOUHTEPIPETUPOBATh  COJCPKATEIbHO €€ KOA(Q(UIIMEHTHI U  3HaYCHUE
kod(pdunreHTa aerepMUHAIMM, OOOCHOBATH 3HAYMMOCTh WJIM HE3HAYMMOCTh
perpeccopa. [TocTpouts TUHEHHYIO perpeccuto oobema Mpojiax OT LIEHbI U CE30Ha,
MPOUHTEPIPETUPOBATEH COACPKATEIBHO €€ KOIPDUIIMEHTHI, MPOAEMOHCTPUPOBATH

3HAYUMOCTh WJIA HE3HAYUMOCTh PErPECCOPOB.

3agaua 5

[IpemyioxKUTh CONEPIKATEIBHYI0O 3KOHOMHUYECKYIO IOCTAaHOBKY, B KOTOpPOH
UCCJIENYeTCsl 3aBUCUMOCTh PE3YIbTUPYIOLIEH MEPEMEHHOUW Y OT OOBICHSIOIIEH
nepeMeHHO X (MHAMBUAYaJbHbIE 3HAYEHUS BBECTH CaMOCTOSITENBHO, OOBEM
Bb1I0OpKH n=10). [IpoBectn npeodpazoBanue bokca-Kokca nmst pesynbTupytromen
MIEPEMEHHON Y ¥ TOCTPOUTH COOTBETCTBYIOIINE JTMHEAPU30BaHHbIE MoAenu. Haltu
BEJIMUMHY A* ¢ TOYHOCTBIO JIO JECATHIX. BhIMUcaTh MPOTHO3HYIO (hopMynty s
UCXOJHOM TmiepeMeHHOM Y. OcCylecTBUTh MPOTHO3 M HaWTH KOIPPULMEHT

JIETEPMUHALIUH.

3anaua 6
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Ckavarp 100 mompsinm uMaymux 3HAYCHWH OQUIMAIBLHOTO Kypca JJojuiapa,

ocranoByieHHoro 1{b P® (manpumep, Ha http://export.rbc.ru) 3a nepuox 2010-2018

Ir. Y KaXXJ0ro — CBOM JaThbl, UX 00s13aTeNBHO YKa?)aTB!. HOCTpOI/ITL CKOJIB3A1ICC

cpeaHee 110 5 ToukaMm. HOCTpOI/ITB OKCIIOHCHIHMAJIbHO B3BCIICHHOC CKOJIB3AIICC

cpennee mo 7 Toukam, A=0,8.

3anaua 7

JIist JaHHBIX 1O KypCy A0JIapy W BRIOPAHHOTO TpeHa U3 pabOThl 6 TIeperTn
K PSy OCTaTKoOB &. [loCTpOoUTHh aBTOKOPPENSLHUOHHYIO (PYHKIMIO 70 6-TOpsiaKa.
[TocTpouTs MoOJIEeNb aBTOpErpeccuu 1-nopsaka. AHATUTUYECKH (B BUAE (POPMYIIBI)
3amucarh MPOTHO3, BKIIOYAIONIMN TpEeHI W3 paboThl 6 W Mojaelb 00pabOTKU
ocTtaTkoB. OCYIIIECTBUTh PETPOCIEKTUBHBINA MPOrHO3 MO Mojeau. Haiitu ommubku

1 KO3 (DULIMEHT JeTepMUHALUY.

KpuTepml BBICTABJICHHUA OLHCHKHA CTYACHTY Ha 9 K3aMCHE

Mo JTUCIMUIIIMHE «3KOHOMeTpI/IKa»

banabl Ouenka
(perTHHTrOBOM JK3aMeHa TpebdoBanus Kk ¢pOPpMHPOBAHHBIM KOMIICTEHIMAM
OLICHKH) (crangapTHas)

OreHKa «OTIMYHO» BBICTABISAETCS CTYICHTY, €CIH OH
rIyOOKO M TPOYHO YCBOWJ MPOrPAaMMHBIA MaTrepual,
MCUEPIBIBAIOIIE, IOCIEIOBATENBHO, YETKO W JIOTHYECKH
CTPOMHO €ro M3JlaraeT, yMeeT TECHO YBS3BIBATH TEOPHUIO C
MPaKTHKOM, CBOOOIHO CIIpaBIIsieTCsl C 3a/1adyaMH, BOIIPOCAMHU
86-100 COTITUIHOY U JPYTUMH BHUJaMU TpPHUMEHEHHsS 3HAaHWW, NpPUYEM HE
3aTpyJHSIETCSI C OTBETOM NpPU BHUIOM3MEHEHHMHU 3aJaHuM,
UCIIOJIb3YeT B OTBETE MaTephal MOHOTpadUueCcKOn
JUTEPaTypbl, NPAaBWIFHO  OOOCHOBBIBAET  INPHHATOE
pelieHue, BIAACeT pPA3HOCTOPOHHMMH HaBBIKAMH U
NIPUEMaMH BBITTOJIHEHUS TIPAKTHYECKUX 3a/1a4.

OreHka «XOpOIIO» BBICTABISECTCS CTYIACHTY, €CIH OH
TBEPIO 3HAET Marepuaj, TPaMOTHO W IO CYIIECTBY
M3JaraeT ero, He JOMyCKasi CYIIeCTBEHHBIX HETOYHOCTEH B
85-76 «XOPOTIO) OTBETE Ha BOIPOC, MPABIIBHO TPUMEHSIET TEOPETHIECKUE
MOJIOKEHUSI TIPH PEHICHUH TPAKTUYECKUX BOIPOCOB H
3aJa4, BJIaJICCT HeO6XOJII/IMI)IMI/I HaBbIKaMU W IPUEMaMH
UX BBIIOJHEHUS.
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OneHka «yAOBIETBOPUTENBHO» BBICTABISIETCS CTYACHTY,
€CJIM OH MMEET 3HaHUsA TOJIBKO OCHOBHOI'O MaTepHalia, HO
HE YCBOMJ €ro JeTajJed, JOIyCKaeT HETOYHOCTH,
HE/JIOCTaTOYHO NpPaBUJIbHBIE (DOPMYTUPOBKH, HAPYIICHUS
JIOTUYECKOW  IIOCJIENOBATEIBHOCTH B W3JIOXKCHHH
IIPOrPaMMHOI'0 MaTepuaa, UCIBbITHIBACT 3aTPYAHEHUS IIPU
BBINOJIHEHUH NTPAKTUYECKUX PadoT.

«YIOBJIETBOpU-
TEJIBLHO»

75-61

Onenka «HEYJI0BJIETBOPUTEIBLHO BBICTaBIISIETCA
CTYINEHTY, KOTOpPbIii HE 3HAeT 3HAUYUTEIbHOW YaCTH
IIPOrpaMMHOTO Marepualia, JOIYCKAaeT CYLIECTBEHHbIE
«HEYAOBJIETBOPU- | OUIMOKH, HEYBEPEHHO, C OONBIIMMH 3aTPYAHEHUSIMU

TEJIHLHO BBINOJIHACT MpaKkTu4eckue padotel. Kak mpaBuiio, omeHka
«HEYIOBJIECTBOPUTEIILHO» CTABUTCS CTYACHTAM, KOTOpPbIE
HE MOTYT IPOJOJUKUTh OOydeHue 0e3 JOMOTHUTEIbHBIX
3aHSTHUH 10 COOTBETCTBYIONICH TUCIUILINHE.

60-0

OneHovHbIe cpeacrea aJist TeKleJ;eﬁ arrecranmumn

BOHpOCbI JIJISI TECTOBBIX 3aJaHUM 10 JUCHHUILIMHE «3KOHOM€TPI/IKa»

1. Bbi0opka, coaep:kamias TPM H3MEpPEeHHMSl — MHOIO HAOJIIOIeHUIl, MHOIO
NoKasareJieil, JHHAMHKA BO BPeMEeHH

A. IIpoctpaHcTBeHHas: BEIOOPKA.

B. MHoromepHbIil BpeMEHHOU psij.

C. ITanenbHbIC JaHHBIE.

D. Marpuiia napHbIX CpaBHEHUH.

2. Bo3mo:xHbIi c11ocod npeodpa3oBaHus JaHHBIX AJ18 00pbOBI ¢ ayTJIaepamMu

A x-1.

B. X =(x—1)/x+1.

X =(x-1).

X =(x+1)x/2.

X1
I|

Koppenﬂuuonnoe OTHOIICHHUEC MOKA3bIBACT TECHOTY

. [TapHO# TMHENHOMN CBSA3HU.

w>-°°.oo

. [TapHoii cBs3m 001IETO BUIA.

C. IapHoit cBSI31, OYUIICHHOM OT BIIMSIHUS JPYTUX TICPEMEHHBIX.

D. MHOKeCTBEHHOM CBSI3H OOIIETO BUIA.

4, Iloka3aTeb TECHOTHI CBSI3M, KOTOPBIH MOKeT MPUHUMATH OTPULATEIbHbIE
3HAYECHHS

A. KoopdurueHT koppensum.
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B. KoppensiimonHoe oTHOIICHHE.

C. KoapdummeHt nerepMuHaIim.

D. Bce noka3atenu orpaHU4€Hbl CHU3Y HYJIEM.

5. HajinuTe HeBepHOe yTBep:k/AeHne. YPOBEHb 3HAUMMOCTH — ITO

A. BeposiTHOCTB OIIMOKH MEPBOTO poja.

B. 3agaercs nmpu npoBepke runoTes.

C. BeposTHOCTH OTBEPTrHYTh HCTUHHYIO THIIOTE3Y.

D. [Ipunumaer 3nauenus 0,9; 0,95; 0,99.

6. IIpoBepka rumore3bl 0 HAJUYUM MAPHOH JIMHEHHOW CBSA3M NMPOUCXOAMUT C
NOMOIIBIO

A. PaBHOMEpHOTO pacnpeaeseHus.

B. HopmanbsHoro pacnpenenenus.

C. Pacnpenenenus CtprofieHTa.

D. Pacnpenenenus ®umiepa.

7. J/loBepUTEJIbHbIA HHTEPBAJ CyKaeTCs

A. Ilpu yMeHbIIIEHUHU JOBEPUTEIHHON BEPOSITHOCTH WM COKPAIICHUH 00beMa BHIOOPKH.

B. [Ipu ymeHbIIeHHH TOBEPUTEIBHON BEPOSTHOCTU MIIH POCTE 00BheMa BHIOOPKHU.

C. Ilpu yBenn4eHnN TOBEPUTEILHON BEPOSTHOCTH MM COKpAIIEHNH 00beMa BEIOOPKH.

D. IIpu yBenuueHuu 10BEPUTEIBHON BEPOITHOCTH UM pocTe 00beMa BIOOPKH.

8. Cpenn yka3zaHHBIX HUKe 3HAYeHHI KOI((UIUEHTAa KOppeasiuuu YKaxKuTe,
KOTOpOe XapaKkTepu3yeT Han0oJiee TECHYIO JIHHEIHYIO CBSI3b

A.0,5.

B.0,1.

C.0.

D. -0,8.

9. Cpenn npuBeJeHHBIX HMKe NAap 3HAYeHMH ko3dduumeHTa Koppeasiumu M
KOppeJisi-IMOHHOT0 OTHOLLIEHUS YKAKUTE HEBO3MOKHYI0

A.r=05 p=05.

B.r=02, p=0.8.

C.r=-0,6, p=0,6.

D. Bce napbl MOTYT peaan30oBaThCsl.

10. IToxa3aTenb TeCHOTHI CBSI3U, HEOTPAHUYEHHBIH CBEpPXY

A. Kosppumment gerepMuHaIyy.

B. Koo uuuent konkopaanuu.

C. KBagpartnuHas CONpsSKEHHOCTb.
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D. Bce orpanudeHbl CBEpXY €AUHUTICH.

11. IIpu mocTpoeHHN 10BEPUTEIBHOI0 HHTEPBAJIA I YaCTHOr0 Kodgduuuenra
KOppeJsiiuu

A. Ucnonb3yroTes Te e GOPMYIIbI, YTO H I HApHOTO KO3 PHUIIMEHTA KOPPEISIUH.

B. Hcnonb3yrorcs Te ke HopMyIibl C COKpalieHneM 00beMa BHIOOPKH Ha SIUHUILY.

C. Ucnonp3yrorcs Te e (HopMyIibl ¢ COKpamieHHeM o0beMa BEIOOPKH HA YUCIIO TIEpPEeMEH-
HBIX, OTHOCUTEJIBHO KOTOPBIX MTPOUCXOIUT OUUIICHHUE.

D. Ucnonw3yrores apyrue GopmyIb.

12. Yka3aTh HeBepHOe YTBep:KieHne

A. TIprcoeIMHEH e HE3HAYMMOIT TePEMEHHOM MOXKET YMEHBIIHTD BEIHInHy R,

B. Ilepexox OT IMHEIHOrO K KBaAPATHHIHOMY TPEHLY BCEI/Ia yBeIHunBacT R

C. MHOxecTBeHHbIN KO3 (UIIMEHT KOPPEISIUK B MOJICTH HE MOXKET ObITh MEHBIIIE TAPHOTO.

D. Bce yrBepkieHHs BEPHBI.

13. CBs3b MeKIY HECKOJIbKUMHU MOPSIIKOBBIMH NepeMEeHHbIMH OLIEHNUBAET

A. KBagpatnynas conpsikeHHOCTb.

B. KoaddunmeHT KOHKOpIaIuu.

C. Koapdumment Kpamepa.

D. Koappumument Criupmena.

14. CBs13b MeXKIY KATEropu30BaHHLIMH MepeMeHHbIMH OLeHUBAET

A. Koapdumuent Kennamna.

B. Koadduuuent Kpamepa.

C. Koapdumment Crimpmena.

D. KoapdunueHT KOHKOpAaLuu.

15. B kiaccuueckoil JIMHEHHOW MoOJeJIM MHOKECTBEHHOW perpeccMu He
MpeanoJiaraeTcsi BoIMOJHEHUE CJIeAYIOIIEro cBoiicTBa:

A. HeaBTOKOppEIUPOBAaHHOCTb.

B. 'oMockenacTU4HOCTB.

C. MyibTHKOIITHHEAPHOCTb.

D. Bce Tpu cBO#CTBA JIOJKHBI BRITIOTHATHCS.

16. CBOICTBO BepOSITHOCTHOW CXOAUMOCTH OI€HKHM K HCTHHHOMY 3HAYE€HHIO
napamMeTpa npu pocre pa3Mepa BbIOOPpKH

A. T'eTepocKkenacTHUHOCTbD.

B. HecmemnieHHOCTS.

C. CocTOATENBHOCTE.
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D. D¢ dhexTuBHOCTS.

17. 3HAYHMOCTH perpeccoposB NPOBePsIeTCs ¢ HCNO0JIb30BAHNEM
A. F-ctaTtuctuku.

B. t-cratuctukmu.

C. U-craTuctuku.

D. Cratuctuku le

18. CBoiicTBO B3aMM03aBUCUMOCTH O00BSICHSIIOIIHX NepPeMeHHbIX
A. ABTOKOppeALHus.

B. KoBapuarnus

C. MyibTHKOJTMHEAPHOCTb.

D. CocTosTensHOCTE.

19. B perpeccun Y =100+ 20 x@ 4 01 x@ _ 7,5 x3 Haubojiee 3HAYNMAasA
(40) (50) (0,02) (2,5)
nepeMeHHast
A. xD.
B. x®.
C. x®,

D. Bce perpeccopsl HE3HAYNMBI.

20. B perpeccun ¥y =100+120 xW ¢ 01 x? _ 7,5 x®  smaunmbre npu a=0,05
(400) (30) (0,2) (2,5)

nepeMeHHbIe
A x® x@
B. x®, x®,
C.x?, x®,
D. Tomsko X

21. IMycts Y — 00beM mpoaak (ThIC.IIT.), X — meHa (ThIC.pyod.), ¥=124-0,8x.

Ykaxkure Bce BepHble YTBePKICHHUS:
A. Cpennsist uena cocrasiusier 0,8 Tbic.py0.
B. Cpennuii 06bem npogax cocrasnset 12,4 ThIC.HIT.
C. DnactruuHOCTH crpoca 1o 1eHe pasHa —0,8.
D. Poct uenst Ha 1 ThIC.py0. MPUBOAUT K COKpaIlleHUIO pojax Ha 0,8 ThIC.IIT.
22. B Mopenu ¢ rerepockeacTHYHOCTHIO 00JILIIMI Pa30poC 0CTATKOB 03HAYAET
A. Bonbiuit Bec HAOTIOACHHUSL.
B. Meun1nii Bec HaOJIIOIEHUS.

C. HensmeHnnli Bec HaOMIOACHUS.
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D. Pe3ynbTar 3aBUCHUT OT JONOJHUTEIBHBIX TAPAaMETPOB.

23. B Momesm ¢ rerepocKkeJacTHYHOCTHI) OCTATKOB OlleHKAa NapaMeTpoB
OCYLIECTBJISIETCS ¢ IOMOUILIO

A. B3semennoro MHK.

B. JIByxmarosoro MHK.

C. O606mennoro MHK.

D. O6srynoro MHK.

24, B monenu ¢ 4 ce3o0HAMH HCNOJIb3YyeTCsl

A. 1 nammu-nepeMeHHasl.

B. 3 naMMu-niepeMeHHBIX.

C. 4 nammu-riepeMeHHBIX.

D. 5 naMMu-nnepeMeHHBIX.

25. IIporno3 MoxeT He COBIAAATh €O 3HA4YeHHeM (PYHKIIMHU Perpeccuy B ciy4dae

A. Knaccuueckoil Moaenu.

B. 'eTepocke1aCTHYHBIX OCTATKOB.

C. ABTOKOpPEIMPOBAHHBIX OCTATKOB.

D. Bonee, yeM B 0JJHOM U3 IPUBEIECHHBIX CIy4aeB.

26. IIpoBepka aBTOKOppEJISIIMN OCTATKOB OCYIIECTBJISIETCS ¢ MOMOIIBIO

A. Kputepus I'neiicepa.

B. Kpurepus Jlapouna-Yorcona

C. Kputepus CtproeHnTa

D. Kputepus ®uiepa.

27. IIpu y4yere 3ppexkTa COBMECTHOI0 BO3AEHCTBHSA MM0JI1a U CE30HA BBOAUTCSH

A. 2 namMmmu-niepeMeHHBIX

B. 3 namMMu-niepeMeHHbIX

C. 4 nammu-iepeMEHHBIX

D. 8 nammu-niepeMeHHbIX

28. IIpn npoBepke BO3MOKHOCTH [100aBJIeHHSI B BbIOOPKY €IMHCTBEHHOIO
Ha0JII0JeHUSI MOKHO MCI0JIb30BaTh

A. Kputepuii I'neiicepa.

B. Kpurepuii Ctbronenra.

C. Kpurepuii Hoy.

D. MoaudunupoBanuslii kputepuit Hoy.

29. CKoJIbKO mapaMeTpOB OIEHHUBAeTCsl TMNPH HMCHOJb30BAHUM KYOUYHOMH

¢pyHkuuu perpeccun?
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Al

B. 2.

C.3.

D. 4.

30. Kospdpuunent aerepmMuHamum MoKeT ObITh U3BJeYeH M3 (YHKIHU
JIMHENH

A. TonbKO 117151 TMHEHHOM perpeccuu.

B. Iyt mi00BIX TOJMHOMHUANTBHBIX (DYHKIIMA PErPECCUH.

C. s 3aBUCUMOCTH, IEMOHCTPHUPYIOIIEH MOCTOSHHBIM TEMIT OTHOCUTEIBLHOTO MPUPOCTA.

D. lns nro60# GyHKINY, TOAJAIONICICS] HETTOCPEICTBEHHON JIMHEApU3aIiH.

31. IMocTOSIHHYI0 3IACTUYHOCTH HMeeT

A. Jlunetinas GyHKIuS.

B. KBagpatuunas ¢yHkius.

C. Crenennas pyHKIHsI.

D. OkcnonennmanbHas QpyHKIUSA.

32. Eciu ¢yHkumus BbITISAMT JIMHEHHOM B JIBOMHBIX JorapupmMmuyecKux
KOOPAMHATAX, NpeAnoJjaraeMblii BU1 3aBUCHMOCTH

A. Jlorapupmudeckuii.

B. Jloructuueckmuii.

C. CreneHHOH.

D. DkcrnoHeHIabHBIH.

33. YkakuTe HEBEPHOE YTBeP KIAeHUE:

A. Kybuueckas ¢pyHKIUS pacTeT ObICTpee, 4UeM IKCIIOHEHTA.

B. C nomomsto runepOonuieckor (GyHKIIUU MOJEIUPYIOTCS HACKIIIAEMbIE TTPEIOYTCHHUS.

C. 3akoH 3urnda roBopuT 0 CTETIEHHOM pacHpeeIeHU YJKOHOMUYECKUX BETUYHH.

D. Jlorapupmudeckas 3aBUCUMOCTB — pacTeT MEJICHHEE IPYTUX HEOTPAHNYCHHBIX.

34. B mopean Bbokca-Kokca kBaapaTuyHasi 3aBUCHMOCTb IoJiydyaercs: npu A*,
paBHOM

A -2

B. 0.

C.0,5.

D. 2.

35. YkaxuTe BepHOe YTBep:KIeHHE

A. Jlorut- MoJienb NPpUMEHSIETCS ISl KATETOPU30BAHHBIX PE3YyIbTHPYIOIIUX MTOKa3aTeNeH.

B. [IpeoOpasyromiast pyHKIMS B TOTUT-MOJIENN IPUHUMAET 3HaueHus oT —1 1o +1.
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C. B npobut-mMoienu ucnoib3yercs npodbuctuueckas nmpeodpaszyromias ¢yHKIus.

D. 3naueHue, BbI1aBaEMOE JIOTUT-MOAEIBI0, MOKHO MHTEPIIPETUPOBATH KaK BEPOSITHOCTh

36. YkakuTe HeBepHOe YTBep KAeHHe

A. JIy1s1 MHOTOMEPHOTO BpeMeHHOT0 psiga N>1, p>1, T>1.

B. DnemeHTBl BpeMEHHOTO psijia He SIBISIOTCS OAMHAKOBO paclpeeIeHHbIMU.

C. loarocpo4yHoe U3MEHEHUE BPEMEHHOTO psifia MOJAEIUPYETCS TPEHIOM.

D. Ce3onnble kone6aHus MOXHO MOJICTUPOBATH Yepe3 JaMMHU-TIEPEMEHHBIE.

37. IIpoBepky rumnore3bl 0 HEM3MEHHOCTH CpeHEr0 MOKHO OCYILIeCTBUTH C
MOMOIIbI0

A. Kputepus cepuii, HOCTpOEHHOI0 Ha MEJUaHE.

B. Kpurepust BOCXOAAIMMUX U HUCXOAAIINUX CEPUM.

C. Kputepus AG0Ge.

D. Becex Tpex nmepeuncieHHbIX KpUTEPUEB.

38. Poct Ha 4% B roa M0OKHO CMOJEJIHPOBATH € NOMOLIBIO

A. Jluneitnoro TpeHpa.

B. KBanparuunoro tpeHaa.

C. CreneHHOTO TpeH/a.

D. DkcrioHeHIMaabHOTO TPEH/Ia.

39. Eciin uccienyeMblii BpeMeHHOH psii MMeeT 2 TOYKHM IKCTPeMyMa, OH MOKeT
OBbITH CMO/EJMPOBAH € IOMOIIbIO

A. JIuneliHoro TpeHaa.

B. KBagpaTuunoro tpenza.

C. KybuuHoro TpeHpa.

D. Jloructuyeckoif 3aBUCIMOCTH.

40. KoadgdnumnenTs 17151 pacyera CKOJIB3AIIEI0 CPeIHEero

A. B cymMMe MOTYT OTJIMYAThCS OT €AUHHULIBI.

B. HeotpunarenbHsl.

C. PaBHBI MeX 1y COOOIA.

D. CummerpuyHsbl.

41. I[Ipy HaIMYUM TOYACOBBIX [JAHHBIX [JIsl yCPeJHEHUs] 32 CYTKHU
K03pPUUMEeHTHI NPH KPAWHUX 3HAYEHUAX (CO CABUTOM Ha 12 yacoB) paBHbI

A. 1/48.

B. 1/24.

C. 1/12.

D. 1.
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42. CkoJib3silee cpeiHee He UCTOJIb3yeTCsl
A. JIns MTHTEpNOJIALUY TaHHBIX.

B. Jlnst sxcTpanoyisiiuy 1aHHbIX.

C. [lns crnaxxuBaHUsl BpEMEHHOTO Psijia.

D. YcrpaneHusi CE30HHOCTH.

43. Jast  MoaeJMpoOBaHMS  CJAYYailHBIX OCTATKOB BpPEMEHHOro psjAa &

HCIIO0JIB3YyeTCs
A. Tpenn.
B. ARMA-Mmozenu.
C. Moguenn bokca-Koxkca.
D. OcraTtku He MOAETUPYIOTCS — OHU CllydaliHbIE.
44, Moneab & = &g + a8 +O0; —0O;_1 Ha3bIBaeTc
A. ARMA (2,2).
B. AR(2).
C. AR(3).
D. ITo-npyromy.
45. OuenuBanne moaesn AR(2) ocymecTBJisieTcsi ¢ IOMOIIbIO pelleHHs
A. JIuHelHOro ypaBHEHHUS.
B. KBagpaTHoro ypaBHeHusl.
C. Cucrembl U3 2 TMHEHHBIX YPaBHEHH ¢ 2 HEU3BECTHBIMHU.

D. Cucremsl u3 2 KBaJipaTHBIX YpaBHEHHH ¢ 2 HEU3BECTHBIMH.

46. Eciu Bo3neiicTBHe NPOBEIEHHOH PEKJIAMHON KOMIIAHHUM KAaXKAYI HeIeJII0

cokpama-ercssi Ha 10%, AaA ouUeHMBAHMSl BJIMSIHMS PeKJaMbl HAa MNPOAAKH
HCNOJIb30BATH

A. DKCHIOHEHIMaIbHBIN TPEH].

B. Monens Koiixka.

C. Mogpens lIupmu ATMOH.

D. ARMA-Moz€ens.

47. Haiinure HeBepHOe yTBep KAeHHE

A. Matemarndeckoe oXHIaHue OEJI0ro IIyMa PaBHO HYIIIO.

B. lucniepcus 6emoro mryma paBHa HYJTIO.

C. Beunblii ryM He KOppETUPOBaH ¢ YPOBHEM BPEMEHHOTO psija.

D. Benslii 1rym Hemb3st MOAETUPOBATh ¢ momouibio ARMA-Moenu.

48. J1s1 perieHust Mpo0JieMbl JHAOT€HHOCTH MCIIOJIB3YIOT

68

MOKHO



A. ARMA-Mozmenm.
B. JIuneapusytomiee npeoOpa3zoBaHue IEPEMEHHBIX.
C. O0001IEHHBIN METO HAUMEHBIINX KBA/IPATOB.

D. Meron HHCTpYMEHTAJIbHBIX IEPEMEHHBIX.

Kpurepuu ouneHku:

— 100-86 6annoB - He Gosnee 1 HEMPAaBUIBLHOTO MJIM OTCYTCTBYIOILIETO OTBETA
Ha TIOCTaBJICHHBIE B TECTE BOMPOCHI;;

— 85-76 6annoB — He OoJnee 2 HEMPAaBUIBLHOTO MJIM OTCYTCTBYIOIIETO OTBETA
Ha TIOCTaBJICHHBIE B TECTE BOTPOCHI;

— 75-61 OGanm — 3 HENpaBWIbHBIX WJIH OTCYTCTBYIOIIMX OTBETOB Ha
MIOCTaBJICHHBIC B TECTE BOIPOCHI,

— 60-50 6anmnoB — 4 u Oosiee HEMPABWIBHBIX UM OTCYTCTBYIOIIUX OTBETOB Ha

IMOCTABJICHHBIC B TCCTC BOIIPOCHI.

TeMaTKa NpaKTHYECKUX 3aHATHA

Mo JTUCIMIIIMHE «3KOHOMeTpI/IKa»

3ansTue 1. BBegenue B 3koHOMeTpUKY. KoppeasinuoHHbIN aHAIN3

Memoo akmuenozo / UHMEPAKMUBHO20 00YUEHUA — MEMO0 CUMYAUUOHHO20
ananuza (cumyayuoHHsle 3a0ayiu)

1. TunoBsI€ 3a/1a41 YKOHOMETPUKH.

2. DTanbl SKOHOMETPUUECKOTO aHAJK3a.

3. bazoBble XxapaKkTepHCTUKH BHIOOPKH.

4. TIpoBepka runoTe3sl 0 HAIMYWY TTAPHOU TUHEHHOU CBSI3H.

5. JloBepUTENbHBIM MHTEPBA] JJII HCTHHHOTO 3HA4YeHHS KoddduimueHTa
KOPPEJISIUU.

6. [IpoBepka rumoTe3sl 0 HAIMYUHU CBSA3U MPOU3BOJIBLHOTO BH/IA.

7. JloBepUTENIbHBIM HHTEPBAT AJISI UCTUHHOIO 3HAYEHUS KOPPEIAILIMOHHOTO
OTHOIIICHHUS.

8. Pemenne cutyallmoHHBIX 3amad. 3amada «3apriata Ha TPEANPUSTHIDY
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(6a30BbIe XaTaKTEPUCTUKH) U JIP.

3ansiTue 2. MHo:KecTBeHHbIe CBsI3H. [lopsiikoBbIe U KATErOpU30BaHHbIE
nepeMeHHbIe

Memoo akmueno2o / UHMEPAKMUBCHO20 00YUEHUA — MEeM OO CUMYAUUOHHO20
ananuza (cumyayuoHHwle 3a0aiu)

1. MHOXecTBeHHBIN KOA(DPUITUESHT KOPPETISAIIUHN.

2. [IpoBepka rumoTe3bl 0 HATMYUH MHOKECTBEHHOM JIMHEHHOW CBA3H.

3. PanroBsiit koaduiment koppensaiuu CrimpMeHa.

4. Panrossiit kK03 duimeHT koppensuuu Kennanmna.

5. IlpoBepka TruUIOTE3bl O HAJIWYMU CBS3M  MEXKIY MOPSIKOBBIMU
MEPEMEHHBIMHU.

6. KBagpatuaHas conpspkKeHHOCTD —XapaKTEPUCTHKA TECHOTHI CBSI3H.

7. PemieHne cuTyallMOHHBIX 3a/1ay. 3ajayda «3apruiara, CTaxx U 00pa30BaHUE»

(MHO>XECTBEHHAs JIMHEHHAsI CBSA3b) U JIP.

3ansitue 3. Perpeccuonnbiii anaau3. MHK. Metoa riiaBHbIX KOMIIOHEHT

Memoo akmuenozo / UHMEPAKMUBHO20 00YUEHUA — MEMO0 CUMYAUUOHHO20
ananuza (cumyayuoHnHsle 3a0aiu)

1. JIuneitHas perpeccusi.

2. CBOMCTBA OIICHOK.

3. 3HaUYUMOCTh PETrPECCOPOB.

4. ITpoBepka rurnoTe3bl 0 3HAUUMOCTH MOJICIIH.

5. MeTo riIaBHBIX KOMIIOHEHT.

6. Pemenue cutyarmoHHBIX 3amad. 3amada «lIpogaku B 3aBUCHMOCTH OT
neHb» (MuHelHast perpeccusi). 3amada «lIpogaxku B 3aBUCHMOCTH OT IIEHBI U
peKIIamMbl»y (MHOXKECTBEHHAsS PErpeccus) 1 Ap.

3anstue 4. B3emiennbldi u 0000meHHblii MHK. HeoaHOpoaHOCTb.
JamMMu-niepeMeHHbIe

Memoo akmuenozo / UHMEPAKMUBHO20 00YUEHUA — MEMO0 CUMYAUUOHHO20
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ananuza (cumyayuonHnsle 3a0aiu)

1. Monenp ¢ reTepoCKeIaCTUIHBIMUA OCTAaTKaMH.

2. B3BelieHHbI METO/1 HAUMEHBIIINX KBaJAPaTOB.

3. Moniens ¢ aBTOKOPPEIUPOBAHHBIMU OCTATKAMHU.

4. TlpakTyeckoe  OILICHMBAaHUE MOJEIM C  aBTOKOPPEIUPOBAHHBIMU
OCTaTKamu.

5. Meroa naMMH-IEpEMEHHBIX.

6. [IpoBepka perpecCuoHHOM OHOPOIHOCTH ABYX T'PYHI HAOJI0ICHUA.

7. Pemenue cuTyanMoHHBIX 3anad. 3angadya «llena kBaptupe» (Moaenb c
reTepPOCKEIaCTYNHOCThIO). 3afada «J/luHaMuKa peasbHOrO0 OOMEHHOTO Kypcay

(MozIeNb ¢ aBTOKOPPEIIAIINEH) U JIp.

3anstue 5. Hesiuneiinbie Mogeau. JlIorur- u mpoouT-mMoaeu

Memoo akmuenozo / UHMEPAKMUBHO20 00YUEHUA — MEMO0 CUMYAUUOHHO20
ananuza (cumyayuoHHsle 3a0ayiu)

1. [TonuHOMUANBHBIE  3aBUCUMOCTH.  ['umepOosinueckre  3aBUCUMOCTH.
DKCIMOHEHIIHAIbHBIE 3aBUCUMOCTH. Jlorapudmudeckue 3aBUCUMOCTH.

2. Meton bokca-Koxkca.

3. [IpakTuueckas peanusanus Jlorut- u mpoOUT-MoAeeH.

4. DKCMOHEHIIMAJILHO B3BEIICHHOE CKOJIB3SIIEE CPEIHEE.

5. Ce30HHOCTH M €€ YCTPAHEHUE C TTIOMOIIBIO CKOJIB3SIEr0 CPEIHETO.

6. Pemenue cutyallMOHHBIX 3aaad. 3agava «PeanbHbIl OOMEHHBIN Kypc

cpenuenymieBoii BBID» (Henuneiinbie Moienu) u Jp.

3ansiTie 6. AHaAIM3 BpPEMEHHBIX PAA0B. AHAJIWUTHYECKHEe H
ajqropurMmuyeckrerpenibl. Ce30HHOCTH

Memoo akmueno2o / UHMEPAKMUBHO20 00YUEHUA — MEN OO CUMYAUUOHHO20
ananuza (cumyayuoHnHsle 3a0aiu)

1. AnuTUBHAS U MYJIbTUILIMKATUBHAS MOJIEIIb.

2. Hecmyuaiinasi cocTaBisitoIasi Bp€MEHHOTO psija.

3. Kpurepuii Bocxoasmux u HUCXoaamux cepuii. Kpurepuii A66e.
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4. TlonuHOMUANIbHBIE TPEH/BI. OKCNOHEHIMATbHBIN TPEH]I.
AJTOPUTMUYECKHE TPEHIBI.

S. Ckoup3simiee cpenHee. Hawnnyuymme 3HAYEHUS BECOBBIX
K03 bUIIHEHTOB.

6. Pemenne curyannoHHbIXx 3amad. 3amada «Kypc gosmmapa  (kpurepuu
HEU3MEHHOCTH CPEITHETO)». 3amaya «J/IlmHamuka BBII CHIA»

(OKCTOHEHIIUANIBHBIN TPEH) U JIp.

3anatune 7. ARMA-moaean. Jlarosole Mojaejan. JHAOTeHHOCTL U IV-
perpeccust

Memoo akmuenozo / UHMEPAKMUBHO20 00YUEHUA — MEMO0 CUMYAUUOHHO20
ananuza (cumyayuoHnHwle 3a0aiu)

1. Monenun oOpabOTKH OCTaTKOB. ABTOpPErpeccHsi IEpBOrO M BTOPOIO
nopsiKa. ABTOperpeccus mopsaka p.

2. Ckonp3siee cpeanee mepBoro nopsiaka. CKob3siiee cpeaHee mopsaaKka q.

3. ABTOPErpeCcCHOHHBIC MOJICTTH CO CKOJIB3SIIUMU CPETHUMH B OCTaTKaX.

4, PerpeccCHoHHBIE MOJICIIH C pacipeeaeHHbIMU JaramMmu. Mogens Kotika.

Pemenue cutyannoHHbiX 3amad. 3agada  «Kypc mommapa»  (Monens
aBroperpeccun AR(1)) u ap.

Kpurepuu ouenku:

— 100-85 GanmnoB — ecnu OTBET IMOKAa3bIBACT MPOYHBIC 3HAHUS OCHOBHBIX
MPOIIECCOB U3y4aeMOU MPeIMETHONW 00JIacTH, OTIMYAETCsl TTyOUHOU M MOJTHOTOM
PACKPBITHSI TEMBI; BJIaJICHUE TEPMUHOJIOTUYECKUM aNmapaToM; yMEHHE OObSICHATh
CYIIIHOCTb, SIBJICHUH, MPOIECCOB, COOBITHM, ACIaTh BBIBOJBI M 000OIICHHMS, TaBaTh
apryMEHTUPOBAHHBIC OTBETHI, TPHUBOAWTH TPUMEPHI, CBOOOMAHOE BIAJCHUE
MOHOJIOTHYECKOW pPEUYbl0, JOTUYHOCTh W TOCIEAOBATEIIBHOCTh OTBETA, YMEHUE
MIPUBOJNUTH MPUMEPHI COBPEMEHHBIX MPOOJIeM N3ydaeMoit 001acTH;

— 85-76 GannoB — OTBET, OOHAPYKUBAIOIIMA MPOYHBIE 3HAHUS OCHOBHBIX
MPOIIECCOB U3y4aeMOM MpeAMETHON 00J1acTH, OTJIMYAETCS TIYOMHOW U TOJTHOTOM
PACKpBITHS TEMBI; BIaJICHHEC TEPMHUHOJOTHYECKHM aIlllapaToM; YMEHUE OOBSICHATH

CYIITHOCTb, SIBJICHUM, MPOIECCOB, COOBITUH, JIeTIaTh BHIBOJLI U 00OOIIEHUS, 1aBaTh
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apryMEHTUPOBAHHbIE OTBETHI, NPUBOAUTH NPUMEPHI; CBOOOAHOE BIAJCHHUE
MOHOJIOTHYECKOW PEUYbI0, JIOTUYHOCTh M IIOCJIEOBATEIbHOCTh OTBeTa. OIHAKO
JIOIYyCKAeTCs OJIHA — JIB€ HETOYHOCTH B OTBETE;

— 75-61 Oann — OuEHMBAETCs OTBET, CBUAECTEIBCTBYIOIIHI B OCHOBHOM O
3HAHMM  MPOLIECCOB  HM3Yy4aeMON MpEeAMETHOM  00JIacTH,  OTIMYAOLIHICS
HEJOCTATOYHOW TIIYOMHOW W TOJHOTOM PACKPBITUS TEMBbI, 3HAHHEM OCHOBHBIX
BOIIPOCOB TEOpUM; caab0 cHOpPMUPOBAHHBIMU HaBBIKAMU AaHAJIM3a SIBICHUH,
IIPOLIECCOB, HENOCTATOYHBIM YMEHHEM [aBaThb APIyMEHTHPOBAHHBIE OTBETHI M
OPUBOJUTH IPUMEPBI; HEJOCTATOUYHO CBOOOJHBIM BIIAJIEHUEM MOHOJIOIMYECKOM
peYbIO, JIOTHYHOCTBIO U IIOCJIEA0BATEIBHOCTBIO OTBETA. [{0MyCcKaeTcs: HECKOJIBKO
OLIMOOK B CO/IEPKAHUU OTBETA; HEYMEHHE MPUBECTU MPUMEP Pa3BUTHSI CUTYalUH,
IIPOBECTH CBSA3b C APYTMMHU aCIEKTaMU U3y4aeMoil 00s1acTy;

— 60-50 OamioB — OTBEeT, OOHAPYKMBAIOIIUKA HE3HAHHWE TMPOIECCOB
U3y4aeMoil TpeIMETHOM O00JacTH, OTIUYAIOUIMICS HETrITyOOKMM pPAacCKpbITUEM
TE€MbI; HE3HAHUEM OCHOBHBIX BOIIPOCOB TE€OPHUH, HEC(HOPMHUPOBAHHBIMU HaBbIKAMU
aHanu3a SBJIEHUM, MPOLECCOB; HEYMEHUEM J1aBaTh apryMEHTHUPOBAHHBIE OTBETHI,
ca0bIM BJIAJICHUEM MOHOJIOTUYECKOM pEeYbl0, OTCYTCTBUEM JIOTUYHOCTU H
NOCJIEI0BATENbHOCTH. JlOMYyCKAIOTCS CEpPhEe3HbIE OLIMOKH B COAECP’KaHUU OTBETA;

HE3HAHHE COBPEMEHHOM MpPOOIEeMaTHKN U3y4aeMOi 00JIacTu.

CuryanuoHHbIE 321241

o JTUCIMIIINHE «3KOHOMeTpl/IKa»

Pasznea I. OcHoOBaHMSI IKOHOMETPUKH

Tema 1. BBenenue B 3koHOMeTPUKY. KoppeasiuOHHbBIN aHAIN3

1. 3agaua «3aprjiatTa Ha MNOPEANPUSATAW» - MNPEACTABICHUE TAHHBIX,
ructorpammbl. CpelHME M HUX BHUJBI, MEAuaHa, MoAa. Paznmuuusa MexIy 3TUMU
MOKA3aTesIMU. THUIMYHOE COOTHOILIEHHWE HAa NMPUMEPE paCIpPEIEIICHUS] TOXOIO0B.
Pacuer na mnpumepe. Mepnl pazbpoca. Jlucmepcus, cpelHee KBaapaTHUYECKOe

OTKJIOHEHHE, KO3(PUIIMEeHT Bapuanuu. BrIOOpOUYHOE 3HAUYCHHE W HECMEIICHHAS
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oueHka. Pacuer Ha npumepe. MOMEHTBI BBICIIMX MOPSAIKOB U MX MHTEPIPETALIHS:
acUMMeTpusi M 9Kcuecc. JleMoHCTpauus  OTIMYMM  OT  HOPMAJbHOIO
pacnpenenenusa. Pacuer Ha mnpumepe. llosBienue oObBsSCHSIOMEH NEpeMEHHON
«ctax». ['padpuueckoe mnpencraBnenuve naHHBIX. JIMHeWHas M KBaJgpaTUYHAS
perpeccuoHHas 3aBUCUMOCTH (TI0Ka Yyepe3 MOCTPOEHUE TPEH1a).

2. 3amaua «Ctaxk U 3aprjaTta» - BBIOOPOYHBIM  KOI(PPUIUEHT
Koppemsiinu. Pacuer Ha mpumepe (0OpaTuTh BHHMaHWE Ha 3HAYaIIue IUQPHL:
nouemy 0,350 # 0,35) IIpoBepka THITOTE3bI O HAJIMYWW JHMHCHHON CBs3H (I10
QITOPUTMY W3 JIeKIuu). JleMoHcTpamus, 9ro Takoe p-value (B mpumepe 0,027).
JloBepuTenbHbI MHTEpBaN s Kod(dduureHTa Koppeasiuuu (0 aaroputMy Hu3
JeKuun). JIeMoHCTpauusl ero pacluupeHus U CYXEHUs NMpU U3MEHEHHH o0beMma
BBIOOPKH U TOBEPUTEIBHOU BeposiTHOCTU. COPTUPOBKA JAHHBIX MO CTaxy. Pacuer
KOPpPEJSILIMOHHOTO  OTHOIIEeHMs. [IpoBepka TruUIOTE3bl O HAIMYUM  CBSI3U
IIPOU3BOJIBHOTO BHUA (IO aJlTOPUTMY M3 JIEKIUHU). JlOBepUTENbHBIA UHTEPBA IS
KOPPEJSIIMOHHOTO OTHOIIEHUs (IO alropuTMmy u3 Jiekuuu). HanomuHanue o

BO3MOYKHOM BBIXOJI€ 3HAYE€HUH 3a rpaHulib [0;1].

Tema 2. MHoxkecTBeHHbIe cBsi3H. IlopsizkoBble M KaTeropu3oBaHHbIE
nepeMeHHbIE

1. 3amaya «3apruiata, cTaXk M 0oOpa3oBaHUE)» - IOCTaHOBKa 3ajaud,
MIOCTPOCHUE KOPPEIALMOHHON MaTpuIlsl. YacTHbIe K03(DPHUIIMEHTHI KOS 1
UX COMNOCTABJICHHE C MapHBIMH (pa3HUIA HE OYEHb CYLIECTBEHHAsl, HO UMEETCH).
MHoXecTBeHHas JIMHEHAs CBA3b — MOCTPOSHUE JIMHEHHON perpeccuu (mmoka 6e3
noapoOHoro oocyxaeHus) u pacuer R2. Pacuer R2 no koppensiiuoHHON MaTpuie
U 4YacTHBIM Ko3(pduuueHntam koppensuuu. I[TpakTuueckuil mpumep CXOACTBa U
pasnuuMs TapHBIX M YacTHBIX KOA(P(GUIIMEHTOB KOPPEJSIUH Ha TMPUMEPE
KpYHHEHIIHNX KOpHopauuii aBTOMOOUIIbEHON OTPaCIIH.

2. 3anaya «PamxupoBaHHe MPOEKTOB)» - MOCTAHOBKA 3aaud, pacyuer
ko3 urenTos koppensiuun Crnupmena u Kenganna (1u1st mociiefHero npoBoAUM

CcOpTHPOBKY HaHHbIX 10 X(1)). [IpoBepka runore3sl 0 HaTU4YKU CBsI3U. COBOKYMIHAs
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COTJIACOBAaHHOCTh MHEHHU 3KCIEPTOB — pacueT Kodp(uimeHTa KOHKOPJAIMH U
IIPOBEpPKA TUIIOTE3BI.
3. 3amaya «3aBUCHUMOCTb OIUIATBl TpyJda OT oOpa3oBaHus» (Ciyyai

KaTCTOPHU30BaAHHBIX HepeMeHHBIX). HpOBCpKa THUITIOTE3bI O HAJIMYHU CBA3H.

Pazpgea I1. PerpecuoHHbIN aHAIU3 U IKOHOMETPUYECKOE MOICJITUPOBAHME

Tema 3. Perpeccuonnniii anaian3. MHK. MeToa riiaBHbIX KOMIIOHEHT

1. 3agaua  «lIpogmakm B 3aBUCHMMOCTH OT LEeHbD. [IpakTHueckoe
3HAKOMCTBO C (yHKITHEH JIMHEWH u 3HaueHWsMH, KOTOPBIE OHa BBIJACT.
Kooh)HIMEHTs MOZENM M HX SKOHOMHYECKAs HHTEpIpeTamms, R, ommoOka
MIPOTHO3a, CTaHJAAPTHHIE OMUOKH OLIEHOK K03 duiinenToB. [IpoBepka 3HaUMMOCTH
pPErpeccopoB U MOJIETH, JOBEPUTEIbHBIN UHTEpBaN sl KO3 PUIIMEHTOB. AKIIEHT
Ha TOM, YTO, €CJIM MEPEMEHHAsA HE SIBISETCS 3HAUYMMOM, MPUUYUHOM 3TOTO MOMKET
OBITh HEYUYET APYTUX (PaKTOpPOB.

2. 3agaun «lIpomaxxm B 3aBUCMMOCTM OT IEHBI MW PEKIAMBD»
[TocTtenenHoe n00aBiIeHHE HOBBIX MEpEeMEHHBIX. [lomyuyeHrne HaBBIKOB pabOTHI C
byHKIMEH J'II/IHEPTH, JIOBEJICHUE PAcyeTOB OO aBToOMaru3ma. JlemoHcTpaums
TOTO, KaK MEHSIOTCS 3HaueHUs KOd(DPUIIMEHTOB MOJEIM U 3HAYUMOCTH
perpeccopos. [IporHo3upoBanue Ha OCHOBE MOJEIEeH. PeTpoCIEKTUBHBIN MPOTHO3
(Ha uMeromIelcs BBIOOPKE) M MPOTHO3 MPHU APYTUX 3HAYCHUSX PErPECcCOpOB.
Bo3MoxkHBIC TaIbHEHIIINE TIIATH B KX 00CYKJICHHE.

3. 3agaun «lIpomaxxm B 3aBUCMMOCTH OT ILE€HBI, pPEKIaMbl U
npa3aHUKOB». llocTeneHHoe n00aBiIeHHWE HOBBIX TEpPEMEHHBIX. JleMoHCTparus
TOTO, KaK MEHSIOTCS 3HauyeHUs KOd(DPUIMEHTOB MOJEIM U 3HAYUMOCTH
perpeccopos. [Iporno3upoBanne Ha OCHOBE MOJENEH. PeTpOoCEKTUBHBIN MPOTHO3
(Ha WMeEroIIeHCcs BBHIOOPKE) M TMPOTHO3 MPU JPYTHUX 3HAYCHUSX PETPECCOPOB.
Bo3MmoskHbIE nanbHENINE Iaru U uX 00CyKIeHUE.

4, 3agaua «OMIIUPUYECKOE HCCleA0BaHne Ha oCHOBe omnpoca BIIIOM
nepen Beroopamu 2007 T.» - METOJT TJIaBHBIX KOMIIOHEHT. | J1TaBHas ero mpoodjaeMa —

mIoxasa HWHTCPIIPETAalusd HOBLIX IICPCMCHHBIX. HeTunuuneii NpuUMCP HAJINYHA
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XOpoIllled MHTepnpeTauuu npu nepexone w3 40-mMepHOro B 2-MEpHOE
IIPOCTPAHCTBO — OHMIIMPUYECKOE HCCIEIOBAHUE POCCUNCKOTO TMOJUTHYECKOTO
POCTPAHCTBA, BhIMOIHEHHOEe AsekceeM 3axapoBbiM (HUY BIID) nHa ocHoBe
onpoca BIIUOM. HekoTopble KapTUHKU W3 CTATEW BKIIOUWII B MPE3EHTALMIO, UX
MO>KHO MPOJIMCTATh, XOTS MIOHUMALO, YTO MOJPOOHO paccKa3aTh MPO UCCIEAOBaHUE

BO BCCX I'pYyIIIIaX HC ITOJIYUYHUTCA.

Tema 4. B3gemennnlii u 0000mennniii MHK. Heoqnopoanocrts. Jammvu-
nepeMeHHbIe

1. 3agaua «llena xBapTupsy. IlepBas wurepaums — MHK-onenkn,
MOJTyYeHHbIC (PYHKIIHEH JIMHEWH. KoaddummenTs Mogenn U UX SKOHOMHYECKas
WHTEpIpeTanus, poBepKa 3HAYUMOCTH perpeccopos. IIpoBepka
reTepOCKeIaCTUYHOCTH 10 Kputeputo [neiicepa (perpeccus MOy OCTaTKOB T10
obmet mmomanu). [lepexon kK HOBBIM TEPEMEHHBIM, 2-UTEpallds U IMPOBEPKa
3HAUYMMOCTH perpeccopoB. JlanmpHelme uTepalud Majlo 4YTO JA00aBiSAOT (C
CWIBHBIMU TpyNIaMHU MPOJENaTh, >KEJNATEIbHO JOBEAS [0 aBTOMaTU3Ma —
KOMHUPOBAHUS 00JIACTH; C OCTAIILHBIMU — MPOITYCTHUTB ).

2. 3amaua «/lunamuka peasibHOro oOMeHHOTO Kypca». [lepBast ureparus
— MHK-oueHku, nonyuernsie ¢pyukupein JUHENH. Kosdduuuentsl Moxenn u
UX DKOHOMUYECKasi UHTEPIpPETaIlus, IPOBEpPKa 3HAUMMOCTHU perpeccopa. [Iposepka
aBTOKOppensiiuu 1o  kputepuro [lapbuna-Yorcona. Ilepexoq K HOBBIM
MEPEMEHHBIM, 2-UTepalys U MPOBEpKa 3HAUUMOCTH perpeccopa.

3. 3anaya «Cnpoc Ha MopoxkeHoe». Heo0X0IuMOCTh KOPPEKTUPOBKU Ha
WHJEKC 1IeH (Bce IIEHBI JellaeM Ha ypoBHE 0a30Boro mepuoga — BecHbl 2013).
bazoBas monenb, HE3HAYUMOCTD 1IeHbl. BBeneHue 3 naMMu-niepeMeHHbIX, MOJIEIb
C YYETOM CE30HHOCTU. Moenu JIisi KaXKI0ro U3 CE30HOB.

4, 3agaua «J/lomosHMTENBbHAS BBIOOpKa». Mojenu, IOCTPOCHHBIC I10
UCXOJHBIM M  PaCHIMPEHHBIM  BBIOOpKaM. AHaIM3  OJHOPOJHOCTH IO

MOAU(PUITUPOBAHHOMY KpuTEpHio Hoy.
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Tema 5. Hestunelinbie moaesn. JIOoruT- 1 npoouT-Mo/1€/14

1. 3amaua «PeanbHblli OOMEHHBIM Kypc U cpenHenyueBoi BBID».
Kpatkuii s3KCKypc B TEOPHIO MAapUTETa MOKYNATEIbHOM CIIOCOOHOCTH U peajbHBIM
oOMeHHBI Kypc. OOCyXIeHrHe HCXOMHBIX TaHHBIX (B Tabmuie naHHble 1Mo 138
ctpaHaM). IlocTpoeHuwe JHMHEWHOW, JOrapU(PMUUECKON, TUMEPOOTUICCKOMH,
CTENIEHHOM M HKCIOHEHIMAIbHOW 3aBUCHUMOCTH C TIOMOILBIO JIMHEAPU3YIOIIETO
npeobpasosanns u (ymkmuu JIMHEWH. Ux cpaBHeHHe no Kod(QUIMEHTY
nerepmuHaiuu. [loctpoenue nporHoza. OOpaTUTh BHUMaHUE, YTO JJIsl CTETIEHHON
Y DKCIIOHEHUMAIbHOW MOJENH, a TakKe IS JIFOObIX IPYTuX, A€ MPOU3BOJUTCS
npeoGpa3oBaHHme Y, HEMb3s MCIOIb30BATh 3HadeHHe R%, KOTOpoe BbIaeT (ByHKIS
JIMHENH.

2. 3agaua «llpemnoxenue akiuit». IlpeoOpazoBanne bokca-Koxkca
(oOmuii cinyuyaih m cimydait A=0). HaxoxkaeHue ontumManbHOTO 3HaueHUs A*.
OGocHoBaume 3Toro (axta (3HaseHuss R® cmpaBa m cieBa Hibke). Ilepexox K
MCXOJHBIM TIepeMeHHbIM (001ui ciyvait u cinydait A=0). [locTpoeHue nporsosa u
HaxX0XkJIeHUue KO3PPUIIMEHTa JeTepMUHALIH.

3. 3amaua «Bnanmenslbl aBTOMOOWIIEN: JOTMT-MOAENb». buHapHbIE
pE3YNbTUPYIOLIME [OKA3aTeN, HANOMHHAHWE, TOYEeMY HEIb3sl HCIOJIb30BaTh
oObluHBIE  perpeccud.  JloruT-monenb:  mpeoOpa3oBaHHE  MOCPENCTBOM
JIOTUCTUYECKON (DYHKIIMM, TOCTPOEHUE JHMHEHHOW MOJenuM B KOOpAUHATaX Z,
oOpatHpiii Tiepexona. IIporHo3 mo Moaenun M HaxoxiAcHHE KoddduimeHTa
JEeTEPMUHALMY.

4, 3agaua «Bnagenwipl aBTOMOOMIEH: mpoOuT-MoAenby. KpaTkoe
OOCyXXJeHHEe OTIMYMNA MpPOOUT-MOJAENH OT JoruT-mozenu. W3menenus B
QITOPUTME, CBSI3aHHBIE C HWCIOJIb30BAaHUEM JPYroi mnpeodOpasyromeid (QyHKIuu.

ConocTaBiieHre pe3yIbTaTOB JABYX MOJEINEH.

Paznen I11. AHanu3 BpeMeHHBbIX PSAIOB U NAHEJIbHbIX JAHHBIX
Tema 6. AHaian3 BpeMEHHbIX PHAIOB. AHAJIUTHYECKHEe H

ajqropurMmuuyeckuerpen/ibl. Ce30HHOCTh
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1. 3agaua «Kypc Jnomnapa: KpUTEPUM HEW3MEHHOCTU CPEIHErO».
[IpoBepka THUIOTE3bl O HEU3MEHHOCTH CpPEIHEr0 Ha OCHOBE KpUTEpHUS,
OCHOBAaHHOI'O Ha MEJHAHE, KPUTEPHS BOCXOIAIIMX M HUCXOIAIIMX CEPUUA U
kputepusi AOOGe. HaxokmeHne ->SMIUPHYECKMX UM KPUTHYECKUX 3HAYCHUH,
noJyyeHue BbIBOAA. llOCTpOE€HHE NOJIMHOMHANBHBIX TPEHIOB. BkitoueHue B
Mozenb croiouoB t, t2, t*. ObcyxaeHne TOro, Kakoil TPeH[ Jydlie Ha OCHOBE
yBenuaeHus: kodddurmenta nerepmuHaruu. lllokoBele m3MeHeHHS (B JTaHHOM
IpUMEpPE HOBBIE CAaHKIIUU) U UX YUET C MOMOIIbIO BBEJICHUS JTaMMU-TIEPEMEHHBIX.

2. 3amaua «/[lumammka BBII CIIA». Tunmyaoe misi SKOHOMUKHU
MOCTPOCHHUE JOJITOCPOUYHBIX 3aBUCUMOCTEU B JOTapu(PMUUYECKUX KOOpJUHATAX —
HKCHOHEHIMAJIbHBIN TPEH U €r0 UHTEPIIPETALIHS.

3. 3amava «/Ilunamuka yucna BiagensleB cMmapT@oHoB». HcxomHble
JaHHBIE U UX 00cykaeHue. [locTostHHBIN a0CONMIOTHBIN MPUPOCT — MOJICTUPOBAHNE
yepe3 JIMHEHHbIN TpeHJ. HeMOHOTOHHas 3aBUCUMOCTh — MOJEIIMPOBAHHUE YEPE3
KBaJpaTUYHBIM TPEHJ, €ro HHTEPNpEeTalUs, HAXO0XKIECHHUE TOUKH DKCTpEMyMa.
MonenvpoBaHue  HACBHIMICHUS  MOCPEACTBOM  THIEPOOJIMYECKOrOo  TPEHJA.
Henocratok, cBs3aHHBII ¢ yXxoAoM B MuHYC OeckoHeunoctu mpu t=0.
Monudukanus, cBsI3aHHAasE C TOPU3OHTAILHBIM CIIBUTOM THUIIEPOOIIBI, HAXOXKICHUE
ONTUMAJIBHOTO CJBUTA Yepe3 MaKCUMHU3alHI0 KOodh( UIIMEHTa IeTEepMHUHAINH.
HaubGonee MeqineHHBbI HEOTPAHMYEHHBIM POCT — JOrapu(pMUUYECKUA TpPEH.
Monudukanus, cBsi3aHHas ¢ TOPU3OHTAIBHBIM CABUTOM (GYHKIMU. [loCTOSIHHBIN
OTHOCHUTEJIbHBIM MPUPOCT — DKCIOHCHIHMAIBHBIN TpEH[, JUHEWHass (YHKIUS B
Jorapu@mMuyecKkux KoopauHaTax (B JaHHOM ciiydyae HeanekBareH). [locTosiHHas
AMACTUYHOCTh — CTENEHHOW TpeHJ, JHWHEeHHas (YHKIUS B  JBOMHBIX
Jorapu@MUUYEcKUX KoopAuHaTax (B JaHHOM Cily4yae HeaJeKBaTHas, B IEJIOM JIJIisi
BPEMEHHBIX PSAJOB TOXKE HE OUYEHb XOpOIIO uHTepnpetupyema). IIpornos
(peTpoCTieKTUBHBIN U Ha OyayIlee) ¢ UCTIOIh30BAaHUEM PA3HBIX BUOB TPEHIOB.

4, 3agaua «[Ipogaxu MOpPOKEHOrO». YYET CE30HHBIX KOJeOaHuh cC
MIOMOIIBIO CKOJB3SIIET0 CpeaHero. BapuanTt aiIuTUBHO HAJIOKEHHOM CE30HHOCTH.

BapuaHT MyJIbTUIIIIMKATUBHO HAJ0KEHHOW CE30HHOCTH.
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Tema 7. ARMA-mopean. JlaroBbie mopgeaun. JHAOreHHoctr u IV-
perpeccust

1. 3anava «Kypc nomapa: MOJenb JMHEHHBINA TpeH 1 + aBToperpeccus 1-
nopsiaka». llepexon k psiay OCTaTKOB U uX mepBoMy jary. Iloctpoenne monenu
aBTOPErPECCMM W HOBOTO MPOrHO3a. BBIYMCIEHHWE HOBBIX OCTATKOB U
kodpdummenta nerepmunHaruu. [loctpoenne anamormunorr momenu AR(1) mms
3aBUCHUMOCTH O CAHKIIHM.

2. 3agaua «JlomrocpoyHoe BozjaeiicTBUE pekiiaMbl». [locTpoeHue
MOJIEIIN Korika. NuTtepnperanms IIOJIy4YEHHBIX K03 (PHULIEHTOB:
JUCKOHTUPYIOIIMM  MHOXHUTENb  (CKOPOCTh  3a0bIBaHUsA), IE€pPBOHAYAIBHOE
BO3JICHICTBHE peKJIaMbl, 0a30Bble Mpojaxu 0e3 peknambl. [locTpoeHue mporHosa
MpPOJAXK B 3aBUCUMOCTH OT PEKJIaMbl U €€ JIaroB (yOpolleHHash Bepcus aisa 3
JIaroB) U HaxoXJeHue koddduimenta aerepmunanuu. [loctpoeHune 3aBUCUMOCTH
OCTaTKOB OT OCTaJbHBIX (akTopoB. CpaBHEHHME MPOTHO30B C€ OOBIYHOMU
PErpecCHOHHON MOJIETBIO.

3. 3agaua «OuenuBanue crpoca yepes |V-perpeccuto». JlemoHcTpamus
toro, uto MHK He aeT BepHBIX OLIEHOK HU MPU NOCTPOEHUH 3aBUCUMOCTH CIIPOCa
OT LEHbl, HU TPH BKIOUYEHUM HaIOra B MOJAENIb. JIByXIIaroBbelii METOJ
HAaMMEHBIIMX KBAJpaTOB: IMOCTPOEHUWE MOJENIH LIEHbl OT HaJlora; MOCTPOEHHE

MOZACIIH CIIPpOCa OT IIPOTHO3a LICHBI.

Kpurepuu oueHku:

— 100-86 6anmnoB - ecau OTBET MOKa3bIBaET TNIyOOKOE M CHUCTEMATHUECKOE
3HaHHME BCEro MPOrpaMMHOr0 Marepuana U CTPYKTYpPhl KOHKPETHOrO BOIIpoOca, a
TaK)K€ OCHOBHOI'O COJEpPKaHHUS M HOBALMMU JIEKIIMOHHOI'O Kypca 10 CPAaBHEHHIO C
yueOHoi nurepaTypoid. CTyIeHT IEMOHCTPUPYET OTUETIIMBOE M CBOOOJHOE
BJIAJCHUE KOHIENTYaJbHO-TIOHATHUIHBIM aIlllapaTOM, HAyYHBIM S3BIKOM U
TEPMHHOJIOTHEH COOTBETCTBYIOIIEH HAay4yHOM o00iacTH. 3HAHHE OCHOBHOMU
JUTEPATYPHl U 3HAKOMCTBO C JOMNOJHUTEIBHO PEKOMEHIOBAHHOM JMTEPATYPOU.
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Jlormuecku KOPpEeKTHOE U yOeIUTEIbHOE U3I0XKEHHE OTBETA.

— 85-76 - GamioB - 3HAHHWE Y3JIOBBIX IPOOJIEM MPOrpaMMbl U OCHOBHOTO
CoJIep KaHUs JIEKIIMOHHOTO Kypca; yMEHUE M0JIb30BATHCS
KOHIIETITYJIbHOIIOHSITUMHBIM aIlllapaToM B MPOIECCE aHalu3a OCHOBHBIX MPOOIeM
B paMKax JaHHOM TE€Mbl; 3HaHHUE BaXKHEUIINX PabOT U3 CMHCKAa PEKOMEHI0BAaHHON
auTeparypsl. B 1enoM Joruuecku KOPpPEeKTHOe, HO HEe BCerja TOYHOE U
apryMEHTHPOBAHHOE M3JI0KEHHE OTBETA.

— 75-61 - Gamn - ¢parMeHTapHbIe, MOBEPXHOCTHBIC 3HAHUSA Ba)XKHEHIINX
pa3zeNnioB MporpaMMbl M COJEp)KaHUs JIGKIIMOHHOTO Kypca;, 3aTpyIHEHUs C
MCIIOJb30BAaHUEM HAyYHO-TIOHSATUIHOTO ammapaTta W TEPMHHOJOTHH y4eOHOMH
JTUACIUIUIAHBI, HEMOJIHOE 3HAaKOMCTBO C PEKOMEHIAOBAHHOM JIUTEPATypPOU;
YaCTUYHbBIE 3aTPYJAHEHHUS C BBIMOJHEHUEM TMPEIyCMOTPEHHBIX MPOTpaMMOi
3aJlaHul; CTPEMJICHUE JIOTUYECKH OMPENENIEHHO M TOCJIEN0BATEIbHO H3JI0KUThH
OTBET.

— 60-50 GamoB - He3HAHWE, JTUOO OTPHIBOYHOE MPEICTABICHUE O JIaHHOMN
npo0semMe B paMKax y4eOHO-IIPOrpaMMHOTO MaTepHalia; HEyMEHHUE UCI0JIb30BaTh

MOHSTUHHBIN alriapar,; OTCYTCTBHC JIOTMYECKOM CBSI3U B OTBETE.

MeToanueckue PEKOMEHIAHUH, OIIPECACIAIOIINE MTPOLUCAYPHLI OICHUBAHUA

pe3yJabTaToB OCBOCHHUA TUCHMUIIJIMHBI

Texkymas arrecranmMsi CTyIeHTOB. TeKymias arrectalus CTYJIEHTOB I10
JUCIMIDINHE «OKOHOMETPUKa» TPOBOAWTCA B  COOTBETCTBHUM C  JIOKAIBHBIMH
HOpMaTHBHBIMU akTamu JIBDY u sBiseTcs 00s3aTebHOIM.

Texymas arrecTaus o AUCUUIUIMHE « DKOHOMETPUKa» MPOBOIUTCS B (popme
KOHTPOJIBHBIX MEpONPHUATHI (TECTUPOBAaHUE, PELIEHUWE CUTYalHMOHHBIX 3ajad,
BBITIOJIHEHUE pacueTHO-rpaduyecKux padoT) MO OLEHUBAHUIO (PAKTHUUECKHX
pe3yabTaTOB 00YUYEHHsI CTYI€HTOB M OCYIECTBIISIETCS BEIYIIUM IIPENoaaBaTesieM.

OObeKkTaMu OLICHUBAHUS BBICTYTIAIOT:

— yueOHas JUCUUIUIMHA (AKTUBHOCTh Ha 3aHATHSIX, CBOEBPEMEHHOCTb
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BBITIOJTHEHHUS PA3JIMYHBIX BUJIOB 3aJaHUM, MTOCEHIAEMOCTh BCEX BUJOB 3aHSTUU IO
aTTECTyEMOU JUCHUILINHE);

— CTCNEHb YCBOCHHS TEOPCTUYCCKUX 3HAHHM (TECTUPOBAHUE);

— YPOBEHb OBJIQJICHHUS MPAKTUYECKUMU YMEHUSMH W HaBBIKAMU IO BCEM
BUJIaM y4eOHOI pabOTHI (peleHrue CUTYallHOHHBIX 3a/1a4);

— pe3yJbTaThl  CaMOCTOSITENBHOW  paboThl  (BBIMOJIHEHUE  PacyETHO-
rpaduyeckux pador).

IIpomexxyTouHasi arrectauusi CTyAeHTOB. [IpomexyTouHas arrecTarus
CTYIEHTOB IO JUCHUIUINHE «JKOHOMETPHKA» MPOBOAUTCA B COOTBETCTBHHU C
JIOKaJIbHBIMU HOpMaTUBHBIMU akTamu [IBDY u siBrsercs 00s3aTenbHOM.

[lo paucnunauHe «OKOHOMETPUKA» TPEAYCMOTPEH »JK3aMEeH B BHUJE
KOHTPOJILHOHM paOOTHI.

Kparkas xapakTepucTHKa mnpoumeaypbl NPUMEHEHUS MCIOJIb3yeMOIo
OIIEHOYHOI0 cpeacTtBa. B pe3yinbraTe MNOCEMICHUS JICKIWNA, MPAKTUYECKUX
3aHSATUNA CTYJIEHT MOCJIEAO0BATEIbHO OCBAMBA€T MaTepuaibl AUCHUIUIMHBI U
M3y4yaeT OTBEThl HA BOMPOCHI K 3K3aMEHY, MPEACTABICHHbIE B CTPYKTYPHOM
sanemente @OC IV.1. B xoae mpoMeXyTOYHOM arTecTaluyd CTYAEHT TOTOBUT
WHUBUIyaJIbHOE TBOPUYECKOE 3aueTHOE 3ajaHue (MHIAMBHUAYyaJbHOE TBOPYECKOE
3a4€THOE 3ajJlaHue pa3MelleHo B CTpyKTypHoM sjiemente POC 1V.2). Kpurepuu
OLICHKH CTYJIEHTa Ha 3a4eTe MpeACTaBieHbl B CTpYKTypHOM 31eMente OOC 1V.3.
Kpurepuu onieHKH TeKylIeH aTTeCTaluy — KOHTPOJIbHAs MPOBEPKA 3HAHUH (TECTHI,
CUTYyallMOHHBIE 3aJauM, pacueTHo-rpaduueckue paldOThl) TMPEACTABICHH B

cTpykTypHOoM 31eMeHTe ®OC V.

KpnTepnn BBICTABJICHHUA OLNCHKHA CTYACHTY HAa JK3aMCHE

o IMCIOMIIJIMHE ((3KOHOMeTpI/IKa»

Bajibl Onenka
(perTHHTOBOI JK3aMeHa TpedoBanus k cGoOpMUPOBAHHBIM KOMIIETEHIMAM
OIICHKH) (crangapTHas)
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86-100

«OTJIMYHO»

OueHKka «OTJIIMYHO» BBICTABISIETCA CTYAEHTY, €CIId OH
ry0OKO W TPOYHO YCBOWJI TMPOTpaMMHBIA Marepual,
HCYEPIBIBAIOIIE, I1OCIEI0BATENbHO, YETKO U JIOTUYECKU
CTPOIHO €ro u3jaraer, yMeeT TeCHO YBSA3BIBATbH TEOPHUIO C
MPAKTUKOW, CBOOOTHO CHPABIISAETCS C 33/1a4aMHU, BOIIPOCAMH
U JpYyrMMH BUJAaMH TPUMEHEHHUs 3HAHUM, NpuyeM He
3aTpyJHSETCSl C OTBETOM IIpU BUAOM3MEHEHUU 3aJaHUH,
UCIONIb3YeT B OTBETE MaTepuan MOHOTrpapuiecKon
JAUTEPATyphl, MPAaBHIBHO  OOOCHOBBIBAET  IPHHSITOE
pelieHue, BiaJeeT PAa3sHOCTOPOHHUMHM HaBBIKAMH U
MIPUEMaMU BBITIOJTHEHUS IPAKTUYECKUX 3a]1a4.

85-76

«XOopouro»

O1eHKa «XOpOIIO» BBICTABIISCTCS CTYIEHTY, €CIH OH
TBEpAO 3HAET MaTephaj, TIPaMOTHO U IO CYIIECTBY
W3JIaraeT ero, He JIOIMYyCKasl CyIECTBEHHBIX HETOYHOCTEH B
OTBCTC Ha BOIIPOC, MPABHUIILHO IMPUMCHACT TCOPCTUYCCKUC
MOJIOKEHHSI TIPU PEIICHUM TPAKTUYECKUX BOIPOCOB U
3aJa4d, BJIaJCCT HeO6XOIII/IMI)IMI/I HaBbIKaMU W IIPUEMaMH
WX BBITIOJTHCHUSI.

75-61

«YyHAOBJICTBOPU-
TCIIBHO»

OHGHKa «YOOBJICTBOPUTCIIBHO» BBICTABJIACTCA CTYICHTY,
€CJIM OH UMECT 3HAHHA TOJIBKO OCHOBHOI'O Marc€pualia, HO
HC YCBOMII Cro I[CTaJIef/'I, JO0IMYCKAa€T HETOYHOCTH,
HCIOCTATOYHO IIPAaBHUJIbHBIC Q)OpMYHI/IpOBKI/I, HapyIICHUA
JIOTHYCCKOM IIOCJICA0BATCIbHOCTHU B H3JI0OXKCHHUH
IporpaMMHOI'O MaTe€pHraia, UCIIbITbIBACT 3aTPYAHCHUSA IIPpU
BBIITOJIHCHHUU MMPAKTUYCCKUX pa60T.

60-0

«HEYAOBJIETBOPU-
TEIBHO»

Ouenka «HEYIIOBIIETBOPUTEIBHO» BBICTaBIISICTCA
CTYACHTY, KOTOpPbId HE 3HAET 3HAYMUTEIIBHOM YacTH
MIPOrpaMMHOI0 MaTepuania, JOIYyCKAaeT CYHIECTBEHHbIE
OMMOKH, HEYBEPEHHO, C OOJBIIMMU 3aTPyIHECHUSIMHU
BBITIONHSET MpakThueckue padoTsl. Kak mpaBuio, oreHka
«HEYIOBJIETBOPUTEIBHO» CTABUTCS CTYJAEHTAM, KOTOpBIE
HE MOTYT MPOJOJIKHUTH OO0y4deHHe Oe3 TOMOTHUTEIbHBIX
3aHATHI IO COOTBETCTBYIOIIECH NUCIUILINHE.
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