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ABSTRACT

Bachelor’s degree in 38.03.04 State and Municipal Administration

Course title: “Econometrics”

Variable part of Block 1, 4 credits

Instructor: Filatov Alexander Yurievich, Ph.D. in Mathematics, Associate
Professor; Nagapetyan Artur Rubikovich, Assistant

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

« the ability to self-improvement and self-development in the professional
sphere, to improve the general cultural level,

 readiness to integrate into the scientific, educational, economic, political
and cultural space of Russia and the APR;

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

o ability to self-organization and self-education;

« the ability to collect, store, process and evaluate information necessary for
solving professional tasks;

o the ability to apply basic methods and means of receiving, storing,
processing information and working with a computer as a means of managing
information.

Learning outcomes:

« the ability to solve standard tasks of professional activity on the basis of
information and bibliographic culture using information and communication
technologies and taking into account the basic requirements of information security
(GPC-6);

o the ability to apply basic economic methods for managing state and
municipal property, making management decisions on budgeting and the structure
of state (municipal) assets (SPC-3).

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

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 «kFORUM»: 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

«IKOHOMETPHKA

Yyebnslii  Kypc «OKOHOMETpHKAa»  TMpeAHa3HAYeH JUIsl  CTYJIEHTOB
HampaBieHus: noArotoBku 38.03.04 «l'ocymapCTBEHHOE M MYHHUIMIAIBHOE
yIpaBICHUE.

JuctuninnHa «OKOHOMETPUKa» BKIIOUYEHA B COCTAaB BapHATHBHOM YacTH
0J10Ka «JIUCIIUTUIHHBI (MOTYJIH )».

OO01as TpyI0eMKOCTh JTUCIUIUIMHBI COCTaBISACT 4 3aueTHBIX eauHull, 144 gaca.
Y4eOHBIM IIJJAHOM IPEIyCMOTPEHBI JIeKIHOHHBbIe 3aHATHA (36 dacom),
npakThuueckue 3aHATus (18 wacoB), maGopatopHble 3aHsATHS (18 9acoB),
caMocTosTeNIbHAss paboTa cTyAeHTOB (72 yaca, B TOM uyucie 45 4YacoB Ha
MOJITOTOBKY K 3K3aMeHy). JIucIHIIInHa pean3yeTcs Ha 2 Kypce Bo 2 ceMecTpe.

JucrunmHa «OKOHOMETPHKA» OCHOBBIBACTCS HA 3HAHUAX, YMCHHSIX H
HABBIKAX, TOJYYEHHBIX B pe3yjbTaTe H3YyYECHHsS JAUCHUILUIUHBI «MaremMaTukay,
«Maremaruka Jj1s1 3SKOHOMUCTOBY, «MHKPOIKOHOMUKA , «IMakpOIKOHOMHUKAY, «Teopust
BEPOSITHOCTE W  MareMaTudeckass CTaTUCTuKa», «CTaTUCTMKa» W TIO3BOJISET
MOJITOTOBUTH CTYICHTOB K OCBOSHHIO psiJia TAKUX JUCIUIUINH, Kak «[ ocymapcTBeHHOE
pEryJIMpOBaHNe HAIMOHATHLHOW SKOHOMHUKHY, «I ocymapcTBeHHast Aemorpadudeckas u
MUTpAIMOHHAsT  TIONMTUKA», «PernoHanbHOE ympaBieHHE | TEPPUTOPUAIHLHOE
IUIAHUPOBAaHUE»  TMPOXOXKACHUIO  MPAKTUKA W HAMKWCAHWH  BBITYCKHOMN
KBATM(PUKAIIMOHHON paOOTHI.

CopnepkaHve JTUCHUIUIMHBI COCTOMT M3 TPEX pa3leiioB U OXBaThIBACT
CJHEYIOIINI KPYT BOIPOCOB:

1. Beenenue B skoHOMeTpHKy. JlaHHBIE M MX TMpeABapUTEIbHAs 0OpaboTKa.
KoppensimonHblii ~ aHaiM3  KOJMYECTBEHHBIX  MepeMeHHbIX.  KoadduimeHt
nerepmuai.  Koadduiment  xoppemsiim. KoppensioHHOE — OTHOITICHHE.
KoppensiimonHblid aHaJIi3 KOJIMYECTBEHHBIX MEPEMEHHbBIX. YaCTHBIE M MHO>KECTBEHHBIN
Kod(dUImeHTel  Koppersiiiu.  KOppernsiMOHHBIM ~ aHaM3  TOPSIIKOBBIX U

KaTCropu30BaHHbIX IICPECMCHHDBIX.



2. PerpeccronHplii aHami3. MeTon HauMEHBUIMX KBAJIpaToOB. 3HAYMMOCTH
perpeccopoB u mozemu. [IpoGrema MyJIbTUKOIIMHEAPHOCTH. MeETOIbl YCTpaHEHHS.
Metoa TMIaBHBIX KOMIIOHEHT. | €TepOCKEeNaCTUYHOCTh M ABTOKOPPEJSALMS OCTATKOB.
B3pemennpii 1 0600menHpii  MHK. Mopmenmn ¢ mepeMeHHON  CTPYKTYpOR.
Hcnonb3oBanne JaMMu-liepeMeHHbIX. HeonHopomHocTe  naHHbIX.  Henmuelinble
MOJIENH, MOJJTAIOIIMECS] HEMOCPeACTBEHHOM muHeapu3anuu. [Ipouenypa bokca-Kokca.
bunapupie  pesynabTHpylomme — mokasaremd.  Jlorur-  uW mpoOUT-MOAENH.
[Tporuo3upoBanye JUHAMUKH SKOHOMUYECKHX MOKa3aTeleH.

3. Anamm3 BpeMeHHbIX psiioB. Tpenn. Ce3oHHOCTh. [[ukin. AHanuTUueckue
TpeHabl. Ckoip3siiee cpeHee. DKCIIOHEHIIMAIBHO B3BEIIEHHOE CKOJIB3AIIIEE CPEeTHEE.
Ce3oHHOCTh U ee ycTpaHeHue. Monemu o0pabotku ocraTtkoB. ARMA-Monenu u ux
uaeHTU(UKaMsl. Y4eT BpeMEHHbIX JlaroB. MoJemu C pacnpeieieHHbIMHU JiaraMu.
Mopnens Kotika. [lanensHble nansble. Mogenb ¢ (UKCHpOBaHHBIMU 3(dexTamu.
Cucrembl OTHOBpEMEHHBIX ypaBHeHHH. [Ipobiema sunorenHocTy. THCTpyMeHTabHbIE
nepeMeHHble. BBeseHHe B OLIGHMBaHHWE C HCIHOJIB30BAHMEM  CIICIMATM3UPOBAHHBIX
CTAaTUCTUYECKHX MTAKETOB.

Leab — ycBOoeHHE CTyACHTAMU TEOPETHUYECKUX 3HaHUM, (opMupoBaHue
YMEHUH W NPaKTUYECKHMX HAaBBIKOB B OOJIACTM NPUMEHEHUS] KOJIWYECTBEHHBIX U
KAQueCTBEHHBIX METOJIOB ITPU MPOBEACHUN U MPEICTaBICHUH PE3YJIbTATOB MPUKIIAIHBIX
UCCIIEI0OBAHUM B 00JIACTH TOCYIAPCTBEHHOTO U MyHHUIUIIAILHOTO YIIPABIICHNSI.

3agaum:

e chopMUpOBaTh y CTYJEHTOB EIUHYIO CHUCTEMY NOHSATHMN, CBSI3aHHBIX C
NOJIydeHUeM H  0OpabOTKOM HSKOHOMHYECKMX JAHHBIX, HHTepIpeTanuei
MOJIyYEHHBIX Pe3yJIbTaTOB;

e O0Oy4YHTH CTYIACHTOB TPUMEHEHHUIO DJKOHOMETPUYECKUX MoOJeTeH s
a/IeKBaTHOTO OMHMCAHUS CIOXKHBIX SKOHOMHUYECKHUX MPOLECCOB U SBJICHUI;

e HAy4YUTh SKOHOMHUYECKON MHTEpIpETAH apaMeTPOB SKOHOMETPUUECKUX
MOJICJICH;

e pa3BUTh y CTYJIEHTOB YyMEHHE OLEHUBATh AaJeKBAaTHOCTb MOJENed U

CpaBHHUBATh KOHKYPHUPYIOIIKNE MOJIEIIH;



e Pa3BUTh HABBIKM MCIOJIb30BAHUS PA3IMYHBIX CTAaTUCTUYECKUX KPUTEPHUEB
JUISl OLIEHKM 3HAYMMOCTHU [apaMETPOB MOJIEIU U MPOBEPKU TMIIOTE3 O 3HAUYECHHUSX
NapamMeTPOB U CBSI3AX MEXKIY HUMU;

e 00yunTh HaBbIKaM cOopa, o00pa0OTKM ¥ aHammM3a uH(pOpMaIUH,
UCIIOJIb3yeMOU [IJIi OLICHKM TMapaMeTpoOB SKOHOMETPUYECKON MOJIeNH, YTO
OKa3bIBAET CYIIECTBEHHOE BIMUSIHUE HA IOCTOBEPHOCTh U TOUHOCTH MO/JIETIH;

e Pa3BUTh CIOCOOHOCTh K AOCTPAKTHOMY MBILUIEHUIO, AHAJINU3Y, CHUHTE3Y
chopMHpPOBATh JIOTUYECKHUE CBSI3U C JPYTUMHU MpPEAMETaMH, BXOISUIMMU B KYpC
oOpa3oBaHus;

e 00yuyuTh 0A30BBIM HaBbIKaM IPOBEACHHS KOHOMETPUUYECKUX PACUETOB C
UCIOJIb30BaHuEM TabiaumuHoro mporeccopa MS Excel u apyrux mporpaMMHbIX
IPOYKTOB.

JUJi yCcnenHoro u3y4yeHusl JUCHMILIUHBI « DKOHOMETPUKA» y 00ydaroluXCsl
JOJKHBI OBITH CPOPMUPOBAHBI CIEAYIOUINE NPEABAPUTEIbHBIE KOMIIETCHLIUU:

e CIIOCOOHOCTh K  CaMOCOBEPIIEHCTBOBAHMIO W  CAMOPAa3BUTHIO B
npogdeccuoHanbHOM chepe, K MOBBIIIEHUIO 00IEKYIBTYPHOTO YPOBHS;

e TOTOBHOCTb MHTEIPUPOBATHCA B HAYYHOE, 00PA30BaTEIbHOE, IKOHOMUYECKOE,
MOJMTUYECKOE U KYJIbTypHOE npocTpancTBo Poccuu u ATP;

e CIIOCOOHOCTBH HCIIOJI30BATH COBPEMEHHBIE METOABl U TEXHOJIOTUU (B TOM
yucie nHpopMalMoHHbIe) B Mpo(ecCuoHaIbHON AeSTETbHOCTH;

e CIOCOOHOCTbH K CAMOOPTaHU3ALUU U CaMO0Opa30BaHUIO;

e CIIOCOOHOCTh OCYILIECTBIIATH COOp, XpaHEHUEe, OOpabOTKy M OLIEHKY
uH(popMauu, He0OX0IMMOM Jis pelieHus MpodecCuOHaNbHBIX 33/1a4;

e CIIOCOOHOCTh NPHUMEHATH OCHOBHBIE METOABl M CPEACTBA IOIYUYCHMS,
XpaHEeHUs], MepepaboTKu HHPOpMalUU U PadoTaTb € KOMIIBIOTEPOM KaK CO
CPEICTBOM YIpaBlIeHUS HHPOPMAIUEH.

B pesynpraTe M3yueHUs JAAHHOM JUCHUIUIMHBI Y  OOy4Yaroluxcs
dbopmupyroTcs cieayomme oomenpodeccuoHanbHbie U TpodeccuoHaIbHbIE

KOMIIETEHIIUHU (3JIEMEHTHI KOMIIETEHIUN):

Kox n popmyimpoBka ‘ Jtanbl GOpMHPOBAHUSA KOMIIETEHIIMHU
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KOMIICTCHIIUHA

OIIK-6 criocoGHOCTH pemaTh
CTaHJapTHBIC 3a]a4H

UCTOYHUKUA wuH(DOpMaUKU, HEOOXOIUMOH s
MIPOBEJICHUST UCCIICIOBAHMMA, CIOCOOBI PabOThI C

. 3Haer
npodeccuoHaTbLHON 3apyOeKHBIMU U OT€YECTBEHHBIMU 0a3aMu
NeSITEIbHOCTH HAa OCHOBE
MH(OPMALIOHHO 1 MPUMCHSITh MHPOPMALMOHHO-
OuborpaIecKoil KyIbTypbl KOMMYHHKAIIMOHHBIC TEXHOJOTHH IS PCIICHHS
C IPUMEHEHUEM Ymeer .
p CTaHJAPTHBIX 3agad npodeccnoHaIbHON
MH(pOPMALHOHHO- JCATETBHOCTH
KOMMYHHKAIIHOHHBIX
. HaBBIKAMU PELIEHUs NPOPEeCCHOHATbHBIX 3ajjaua C
TEXHOJIOTUH U C y4eToM . .
. Y4€TOM OCHOBHBIX TPeOOBaHUI MH(OPMAITIOHHON
OCHOBHBIX TpeOOBaHUI Brageer
. Oe3omacHoCTH
UH(POPMALIMOHHOM
Oe3onacHocTU
COBPEMEHHBIE HCCIICIOBATEIBCKUE TOAXOAbl U
OPEANOChIIKM UX TMPUMEHEHUS B Pa3IUYHBIX
3maeT | CLEHApHUAX
IIK-3  ymeHHeM  NpUMCHSTH BBISIBIIATH MIPOTUBOPEYHS u pa3phIBHI,
OCHOBHBIC SKOHOMHICCKUE CYILLIECTBYIOIIME B TEOPETUUECKUX, KAUECTBEHHBIX
MCTObI A YHIpaBJICHAA M KOJHYECTBEHHBIX MCCIEIOBAHMUAX M JAHHBIX,
IoCyAapCTBCHHBIM U VMmeer |ompenensiTb TEHIECHUUU H3MEHEHUS H3Yy4aeMbIX
MYHHIIMIIATBEHBIM  HMYIIECTBOM, MoKa3aresnei, CHUCTEeMAaTU3UPOBAaTh HAy4YHBIE U
HPUHATHA YHUPaBJICHICCKUX [IPaKTUYECKUE  JaHHBIE II0  HCCIEAYEMOMY
pelieHnii no O KETUPOBAHUIO BOIIPOCY
U CTPYKTYpE IOCyJIapCTBEHHBIX
PYKTYP yAap UHCTPYMEHTaMU  TIOMCKa U COPTHPOBKH
(MyHUIIMIIAJIBHBIX ) aKTUBOB 9
UCCIICIOBATEIIbCKUX ~ JIaHHBIX W CTared B
OTEYECTBEHHBIX M 3apyOeXHBIX HayuyHBIX 0a3zax
Brageer | APHHBIX, HABEIKAMH OLICHKH TIIyOUHBI ¥ KauecTBa
UCClIeIoBaTeNbCKUX  paboT,  GopMHUpOBaHUE
OLICHKA  TEHIEHIMHA  Pa3BUTHA  H3YyYaeMbIX
IPOILIECCOB B KOHTEKCTE MIPUHATHUS

YIIPABJICHYECKUX PEIICHUIN

I[J'ISI (bOpMI/IpOBaHI/IH BbBINICYKA3aHHBIX KOMHCTGHHI/Iﬁ B paMKaXxX IUCHUILIMHBI

«IKOHOMETPHKA»

IMPUMCHAIOTCA

CIEyIONIUE  METOJIbl  aKTUBHOTO  /

HHTCPAKTUBHOTO O6y‘l€HI/IHZ MCTOA CHUTYallMOHHOI'O aHalin3a (CI/ITyaI_[I/IOHHBIG

3az[aqH), TCCTUPOBAHUC, KOMIIBIOTCPHOC MOACINPOBAHHUC.

|. CTPYKTYPA U COJEP)KAHUE TEOPETUUYECKOM YACTHU KYPCA

Paznen |. OcnoBanusi 3xoHoMerpuku (10 gac.)

Tema 1. BBenenue B 3xonomerpuky. Koppeassuuonnniii anaau3 (5 yac.)




OcHoBanus 3koHOMeTpuKkU. Vcnonszyembie MeToibl. Beibopka. [lomysmsius.
Tunosle 3agaun >koHOMEeTpukH. HopmupoBanue. IIpornoszupoBanue. OneHka
TPYAHOJAOCTYIHBIX JUIsl HaOioneHus mnokazateneld. OLleHKa HE MOJJIEKalX
M3MEPEHHUIO Nokazareneil. OnTUManbHOE yIpaBieHHe. DTanbl 3KOHOMETPUUECKOTO
aHaJIN3a. KoppemsasnnoHHsIit aHaINu3 KOJIMYECTBEHHBIX  IIEPEMEHHBIX.
Koadpounuent nerepmunanuu. OCHOBHbIE MOKA3aTe€IU TECHOTHI CTaTUCTHUECKOMN
cBsa3u. [IpoBepka rumnoressl 0 HaJIMYUU NAPHOW JTMHEWHOU CBA3U. [[oBepUTENbHBIN
UHTEpBANl JUIsl HMCTMHHOIO 3HaueHus Koddduuuenra xoppensuuu. I[laphbie
HEJIMHEWHBIE CBSA3M: KOpPEISUMOHHOE OTHOWIeHue. IIpoBepka rumoressl o
HaJIMYUU CBSI3U NPOU3BOJIBHOIO BUAA. JlOBEPUTEIBHBIN MHTEPBAT JJIsI HCTUHHOIO
3HAYECHUA KOPPEIALMOHHOIO OTHOLICHUS.

Tema 2. MHoxecTBeHHbIe JiMHeHHbIe cBsaA3M. IlopsaakoBbie w
KaTeropnu3oBaHHbIe epeMeHHbIe (5 yac.)

JIluneliHass 3aBUCUMOCTb OT HECKOJBKUX OOBSACHSIOIUX MEPEMEHHBIX.
Yactable  (ouMILEeHHBbIE) KOA(UIMEHTHl  KOoppesisiuuu. MHOXKECTBEHHBIN
ko3 unueHT koppensuuu. [IpoBepka rumore3sl O HaJIMYUU MHOKECTBEHHOU
JMHEWHOU CBA3U. KoppenssMOHHBIA aHaIU3 NOPSIKOBBIX IEPEMEHHBIX. PaHTOBBIN
kodhdumment koppensuun CrnmpmeHna. PaHToBbI KO3(POUIIMEHT KOPPETSIUU
Kenpamta. IlpoBepka TruIOTE3bl O HAJWYUU CBSA3M MEXAY MOPSIAKOBBIMU
nepeMeHHbIMU. CBSI3b MEXAY HECKOJBKUMH TOPSAKOBBIMU TNEPEMEHHBIMU.
IIpoBepka THUMNOTE3bl O HAIMYHUM CBA3HM MEXKIAY HECKOJBKUMHU IOPSAIKOBBIMU
nepeMeHHbIMU. KOppensuHOHHBIA aHaIM3 KAaTErOPU30BaHHBIX IEPEMEHHBIX.
Cimydam TECHOM CBS3M W HE3aBUCUMOCTM IIepeMeHHbIX. KBaapatuunHas

COIIPSKCHHOCTD —XaPAaKTCPUCTUKA TCCHOTHBI CBA3H.

Paznea Il. PerpecnoHHblii aHAJIN3 M IKOHOMETPHYECKOE MOIeIMPOBAHHE
(14 gac.)

Tema 3. Perpeccuonnbrii anamm3. MHK. MyabTuko/iuHeapHocth (5
qyac.)

Perpeccuonnniii  ananus. JIuHeitHas perpeccusi: MaTtpuuHas —¢opma.
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OueHuBanue mapaMeTpoB. Meron HauMeHbIIMX KBaaparoB. Ciydail napHOR
perpeccumu. CaoiicTBa OLICHOK: COCTOSITEIbHOCTD, HECMEILEHHOCTB,
b eKTUBHOCTh. 3HAYUMOCTH perpeccopoB. IlocTpoeHue AOBEPUTETHLHOTO
uHTepBana. [IpoBepka rumnoTe3sl 0 3HAYUMOCTU MoJenn. OMMOKN CreUPpUKAITTN
MOJENHN: HCKJIIOUECHHE 3HAYallluX nepeMeHHbIX. (COMoCTaBlIeHUE MOJIEIIEH.
MynbTUKOJUIMHEAPHOCTh.  DBPUCTUYECKUE PEKOMEHJAUHWHM [JI1  BBIABJICHUS
YaCTUYHOW  MyJbTHKOJUIMHEApHOCTH. OTOOp  Haumbosiee  CyIIECTBEHHBIX
OOBSACHAIONIMX TEpEeMEHHBIX. MeTol TJIaBHBIX KOMIIOHEHT. ['eomeTpuueckas
UHTEpIIpeTals MeTo/1a TJIaBHBIX KOMIOHEHT. [Ipobiema uHTEpripeTannu MeToia
TJIABHBIX KOMITOHEHT.

Tema 4. I'eTepockeaacTHYHOCT, U aBTOKOppessinusa. HeoqnHOpoaHOCTD.
Jammu-nepemennble (5 yac.)

OO6o0011IeHHas TMHEWHAs MOJIeNIb MHOXKEeCTBeHHOU perpeccuu. OO000IIEeHHbIN
METOJI HaUMEHBIIMX KBaJApaToB. MoJenp ¢ reTepOCKETACTUYHBIMU OCTATKAMHU.
B3BemeHHbI METO/I HAMMEHBIIUX KBaApaToB. [IpoBepka reTepoCcKkeTacTUYHOCTH.
[IpakTueckoe OLEHUBAHUE MOJEIH C TE€TEPOCKEJACTUIHBIMUA OcTaTKamMu. Mojienn
C aBTOKOPpPEJIMPOBAaHHBIMH oOcTaTkaMu. OOOOILIEHHBIA METOJ, HaWMEHBIINX
kBagparoB. Ilpoepka  aBTokoppemsiimu.  Kputepuit  JlapOuna-¥YoTcoHa.
[IpakTyeckoe OLEHWBAHME MOJEIN C aBTOKOPPEIMPOBAHHBIMH OCTATKAMHU.
HrepatuBHas mnpouenypa Koxpeina-Opkarra. ToyedHbli NPOrHO3 B MOJEIIAX
JMHENHOU perpeccuu. HTEpBAIBHBIN MPOTrHO3 B MOJENSAX JTUHEWHON PErpecCHU.
HeonHoponHoCTs  JaHHBIX. MeTon agamMMu-liepeMeHHbIX. YueT 3ddekra
B3aMMOJIEUCTBUS  CcONMyTCTBYIOMMX  (aktopoB. [IpoBepka  perpeccMOHHOI
OJTHOPOJIHOCTH JIBYX T'PYIII HAOJIIOICHUH.

Tema 5. Hetuneiinbie Mmoaenu. JIorut- u npoouT-moaean (4 gac.)

Henunelinble moaenu, MOAMAIOIIMECS HEMOCPEICTBEHHOM JIMHEAPU3ALUU.
[TonnHOMUaNBHBIE 3aBUCHUMOCTH. ['unepbonunueckue 3aBUCHMOCTH.
DKCNOHEHIMaNbHbIe 3aBUCUMOCTH. Jlorapugmudeckue 3aBucuMocTi. CTeneHHble
3aBUCUMOCTH. Bb10op Buaa 3aBucuMoctd. Meto nmpob u ommbok. Metoj bokca-

Koxkca. Buasl 3aBucumocteit B Meroqe bokca-Kokca. Pemeryaras mpouemnypa.
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bunapueie  pesynapTHUpylOlME€ — TOKazarenud. Jlorut- W mpoOUT-MOAENH.
[Ipaktueckass peanuzauusi Jlorut- u  npoOuT-Mozeneil. BbIBOJ BECOBBIX
KOO PUIIMEHTOB AJii KBaApaTUYHOTO TMoJUHOMA. OTmpeaeneHne CKOJIb3SIIEro
CpPEIHEro0 B KpaeBbIX Toukax. OmpeleneHue CKOJIB3SIIEr0 CPEAHErO M0 YETHOMY
YUCJIy TOYEK. DKCIOHEHIMAJIbHO B3BEIICHHOE CKOJIb3sllee cpenHee. Ce30HHOCTh
U €€ YCTPAaHEHUE C TOMOIIBK CKOJB3SILIEr0 CpeaHEero. AJIIWTUBHAA U

MYJbTUIIMKATUBHAA CC30HHOCTD.

Paznen |11. AHanu3 BpeMeHHBIX PSI/IOB M MaHeJbHBIX JaHHBIX (12 yac.)

Tema 6. AHanu3  BpeMeHHBIX PSAOB. AHAJIUTHYECKHE W
aaropurMuyeckne TpeHabl. Ce3oHHOCTH (4 yac.)

BBeznenue B aHasin3 BpeMEHHBIX psA0B. OCHOBHbIE (PAKTOPHI, (POPMHUPYIOLTUE
BPEMEHHON psx. AJJAWTHBHAs M MYJbTUIUIMKATHBHas Mojenb. HecnmywaiiHas
COCTaBJISIIOLIAsl BpEMEHHOro psija. Kpurepuii cepuii, MOCTPOECHHBIM HAa MEIUaHE.
Kputepuii Bocxonmdmux u HUcXoAsmmx cepuid. Kpurtepuii A00e (kBaxpaToB
nocieaoBareabHbIX pasHocTel). [lonrMHoMuanbHble TPeHbl. DKCIOHEHIUATbHBIN
TpeHA. AnroputMuyeckue TpeHbl. Ckoinb3siiee cpennee. Hawnydine 3HaueHus
BECOBBIX KOY(PPUITUEHTOB.

Tema 7. Moaean oopadoTku octatkoB ARMA. JlaroBbie moaenn (4 4ac.)

Mopnenn  00pabOTKM  OCTaTKOB. ABTOperpeccus MEepBOro  MOPSAKA.
Mapxkosckuii mpouiecc AR(1). ABToperpeccusi BTOporo mnopsijika. ABTOperpeccus
nopsaka p. Mopenu ckonb3smero cpeaHero. CKomb3sinee cpenHee NepBOro
nopsnka. Ckonb3sllee cpeaHee MNopsaka (. BblsBlIeHHE ToOpsAKa MOJIEIH C
IIOMOILBIO  KOppeJIorpaMM. ABTOPETPECCHOHHBIE MOJIEIU CO  CKOJIB3SALIUMU
cpenHuMu B octaTkax. Omepatopbl casura Bo BpemeHdu. IIpoGnema
nepenapaMmerpusanuu. [Iposepka Bo3moxkHOCTH yrpoineHus: moaenu ARMA(p,q).
MHoromepHsiii BpeMeHHON psa. JlaroBele mMonenu. PerpeccMoHHbIE MOAENU C
pacnpeneneHHbiMu taraMu. Mogens Koiika. [TonnHoMuanbHas naropast CTpykTypa
[Iupau ATMOH.

Tema 8. IlanenbHble nanublie. [Ipobema s3nnorenHocTu (4 yac.)
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[TanenbHubie pannble. llaHenpHble AaHHBIE C HAJIWYUEM JABYX NEPHUOOB:
CpaBHEHHE «JI0» M «mocie». Perpeccuss ¢ (GuUKCUpPOBaHHBIMH 3 deKTaMu.
WuauBunyaibHble U BpeMeHHbIE (puKcupoBaHHbIE 3 PekThl. OLleHNBaHUE MOJIEIH
c ¢ukcupoBanubiMu  d(dekramu. [Ipobmema sHmoreHHoctn. Hamwdwme
nponyueHHoW nepeMeHHo. Ommbku u3Mepenust perpeccopos. CamooToop mnpu
¢opMupoBanun BbIOOPKHU. OJIHOBPEMEHHOCTb. ABTOKOppENSALUS OMIMOOK MpH
HAJIMYUU JIATOBBIX TMepeMeHHBIX. WHCTpyMeHThl. MeToa HWHCTPYMEHTAIbHBIX

ICPCMCHHBIX.

Il. CTPYKTYPA U COJEP)KAHUE MMPAKTUYECKOM YACTHU KYPCA

HpaKanecmle 3aHATHUA

(18 uac., B TOM unciie 9 yac. ¢ HCIOJIb30BAHHEM METOI0B AKTHBHOTO 00Yy4YeHHs)

3ansTue 1. BBenenne B skoHoMeTpuky. Koppensumonublii anamamus (4
yac.)

Memoo akmuenozo / UHMEPAKMUBHO20 00YUEHUS — MEMO0 CUMYAUUOHHO20
ananusza (cumyayuonnsie 3aoauu) (1 uac.)

1. TunoBsI€ 3a/1a4M YKOHOMETPUKH.

2. DTarbl 3KOHOMETPUYECKOTO aHaJIN3a.

3. bazoBble XxapaKkTepUCTUKH BEIOOPKH.

4. TIpoBepka runoTe3sl 0 HAIMYWY TTAPHOU JTUHEHHOU CBSI3H.

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

6. [IpoBepka runoTe3sl 0 HAIMYUHU CBA3U MPOU3BOJIBLHOTO BU/IA.

7. loBepUTeNbHBIA MHTEpBad Il UCTUHHOTO 3HAYEHUS KOPPENSLIMOHHOTO
OTHOUIEHUSI.

8. Pemenne cutyanmoHHBIX 3amad. 3amada «3apriaTa Ha TPEANPUSTUIDY

(06a30BBIE XaTAaKTEPUCTUKH).

3ansiTue 2. MHo:XecTBeHHbIe CBsA3H. [lopsaikoBbIe U KaTeropu3oBaHHbIEC
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nepeMeHHble (4 4yac.)

Memoo akmuenozo / UHmMEPAKMUBHO20 00YUEHUA — MEMOO CUMYAUUOHHO20
ananusza (cumyayuonHole 3a0auu) (2 uac.)

1. MHOXeCTBEHHBIN KOIPPUITUEHT KOPPEIAIIH.

2. [IpoBepka rumoTe3bl 0 HATMYUH MHOKECTBEHHOM JIMHEHHOW CBA3H.

3. PanroBsiit koaduiment koppemsaiuu CrimpMeHa.

4. Panrossiit kK03 duiment koppensaun Kennamna.

5. [IpoBepka ruMoTe3bl O HAIMYMKM CBSI3M MEXIY MOPSIKOBBIMU
NePEeMEHHBIMH.

6. KBagpaTuunas conpsiKeHHOCTh —XapaKTePUCTHUKA TECHOTHI CBS3H.

7. PellieHne cuTyallMOHHBIX 3a/1ay. 3ajava «3apruiaTa, CTax U 00pa30BaHUE»

(MHO’KECTBEHHASI JTMHCHHAS CBSI3b).

3ansitue 3. Perpeccuonnnlii anaau3. MHK. MeToa riiaBHbIX KOMIIOHEHT
(2 yac.)

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

1. JIunetinas perpeccus.

2. CBOICTBa OIICHOK.

3. 3HAYMMOCTh PErpecCcopoB.

4. TTpoBepka ruroTe3sl 0 3HAUUMOCTH MOJICIIH.

5. MeTo ri1aBHBIX KOMITOHEHT.

6. Pemmenne cutyannoHHBIX 3amad. 3amada «lIpomaxku B 3aBHCHMOCTH OT
IeHb» (nMuHelHas perpeccus). 3amada «lIpogaky B 3aBUCHMOCTH OT IIEHBI U
peKyiamMbDy (MHOXKECTBEHHAsI perpeccusi).

3ansitue 4. B3BemieHHblid M 0000menHblii MHK. HeoaHopoaHOCTb.
JlamMMu-nepeMeHHble (2 yac.)

Memoo akmueno2o / UHMEPAKMUBHO20 00YYEHUA — MEN OO CUMYAUUOHHO20
ananuza (cumyauuonnsie 3a0auu) (1 uac.)

1. Mopens ¢ TeTepoCcKeJaCTUYHBIMU OCTaTKaMHU.
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2. B3BemneHHbI METOI HANMEHBIIINX KBAJIPATOB.

3. Mogenb ¢ aBTOKOPPETUPOBAHHBIMHA OCTATKAMH.

4. TlpakTyeckoe  OLICHMBAaHUE MOJEIU C  aBTOKOPPEIMPOBAHHBIMU
OCTaTKaMH.

5. Meroa naMMH-TIepEeMEHHBIX.

6. [IpoBepka perpeccCuoHHOM OHOPOIHOCTH JABYX T'PYHI HAOJIOICHU.

7. Pemenue cuTyanMoHHbIX 3anad. 3anada «lleHa xBaptupb» (MOJEnb C
reTepOCKeIaCTYMHOCThIO). 3amaua «J/luHaMuKa peasbHOTO0 OOMEHHOTO Kypcay

(MozeNib C aBTOKOPpEIIALINE).

3aunstue 5. Heqimueiinbie Moesan. JIorur- u npoour-moaesiu (2 yac.)

Memoo akmuenozo / UHMEPAKMUBHO20 00YUEHUA — MEMO0 CUMYAUUOHHO20
ananuza (cumyauuonnsle 3a0auu) (1 uac.)

1. [ToruHOMUANIbHBIE  3aBUCUMOCTH. ['mmepOojiMueckue  3aBUCHMOCTH.
DKCIOHEHIINAIbHBIE 3aBUCUMOCTH. Jlorapudmudeckue 3aBUCUMOCTH.

2. Meton bokca-Koxkca.

3. IlpakTruueckas peaausamnus JIoruT- u MpoOUT-MOICIICH.

4, DKCIIOHEHIIMAJIPHO B3BEIICHHOE CKOJIB3SIICE CPEeTHEE.

5. Ce30HHOCTh M €€ YCTPAHEHHUE C TTIOMOIIBIO CKOJIB3SIEr0 CPEIHETO.

6. Pemenne cuTyannoHHBIX 3afad. 3amada «PeanbHbIii OOMEHHBIN Kypc |

cpeanenyieot BBID» (HenuHeliHbie MOAeN).

3ansaiTve 6. AHaaM3 BpPEMEHHBIX PAAOB. AHAJIMTHYECKHE H
ajJroputMuyeckuerpenibl. Ce30HHOCTH (2 yac.)

Memoo akmuenozo / UHMEPAKMUBHO20 00YUEHUA — MEMO0 CUMYAUUOHHO20
ananuza (cumyauuonnsle 3a0auu) (1 uac.)

1. ApnuTuBHAS U MYJIBTUILUIMKATHBHAS MOJICIIb.

2. Hecnydaiinasi cocTaBisito1Iasi Bp€MEHHOTO psija.

3. Kpurepuii Bocxosaumx u Hucxoasmux cepuid. Kpurepuit A606e.

4. ITonnHOMUATBHBIE TPEH/IBI. OKCIOHEHIHAIbHBIN TpPEH/.
AJITOPUTMUYECKHE TPEH/IBI.

S. Ckoup3siiee cpenHee. Hannyumme 3HAYEHHUS BECOBBIX
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K03 UITUEHTOB.
6. Pemmenue cutyanmoHHbIX 3amad. 3amada «Kypc nmommapa (kputepuu
HEU3MEHHOCTH CPETHETO)». 3amaua «JIlmHamuka BBII CHIA»

(OKCnIOHEHIIUATIBHBIA TPEH]T).

3ansatue 7. ARMA-monenu. Jlaropbie mogeau. JHAOreHHOCTH U IV-
perpeccus (2 1ac.)

Memoo akmueno2o / UHMEPAKMUBHO20 00YUEHUA — MEM OO CUMYAUUOHHO20
ananuza (cumyauuonnsle 3a0auu) (1 uac.)

1. Mogenn oOpabOTKM OCTaTKOB. ABTOpPETpecCHsi TEPBOTO M BTOPOTO
nopsiika. ABTOperpeccus nopsijaka p.

2. Cxonp34iliee cpennee nepBoro nopsaka. CKonb3diinee cpeaHee mopsiaka q.

3. ABTOpErpecCUOHHBIE MOJIEH CO CKOIB3AIIUMU CPETHUMHU B OCTATKaX.

4. PerpeccroHHBIE MOJIENH C pacipeneleHHbIMU Jlaramu. Monens Koiika.

5. Pemmienne cutyanmoHHblx 3amad. 3amada «Kypc mommapa» (Monens

aBToperpeccuu AR(1)).

JlabopaTopHbie padoThI
(18 yac., B ToM uncJie 9 yac. ¢ UCNOJIb30BAHUEM METOI0B AKTHBHOI0

00yueHuU)

JlabopaTopHuasi padora Ne 1. Koppeasimuonnblii anaan3s (4 yac.)

Memoo akmuenozo / UHMEPAKMUBHO20 00YUEHUA — MEMO0 CUMYAUUOHHO20
ananuza (cumyayuonnsle 3a0avu) (1 uac.)

1. COop 1 moAroTOBKA JAaHHBIX K 00paboTKe.

2. ®opMUpPOBaHKE AITOPUTMA MPOIIETYP aHAIN3a U MOICTUPOBAHUS.

3. Pa36op maros mo paboTte ¢ mporpaMMHBIM 00ECIICYCHUEM.

4. ITpoBepka rUIOTE3bI O HAIMYMH TTAPHOM JTMHEHHOHU cBsi3u B EXCel/R.

5. loBepuTenbHbli MHTEpBaJ JUIsi WCTUHHOTO 3HAaYeHUs KoddduimeHTa
koppessiiuu B Excel/R.

6. [IpoBepka rumoTe3bl 0 HATMYUK CBSI3U TPOM3BOJIBHOTO BUaa B EXCel/R.

1. HOBepHTCHBHBIﬁ HHTCPBAJI A HCTHUHHOTIO 3HAYCHHA KOPPCIIAOUOHHOI'O
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otHomrenus B Excel/R.

8. Pemienue cutyanmoHHbx 3amad B EXcel/R. 3amaua «Crax u 3apruiata»
(TokazaTeau mapHoOM CBS3M).

JlaGopaTtopuasi padora Ne 2. MHuoxkecTBeHHble cBsi3u. [lopsiikoBble u
KaTeropu3oBaHHbIE NepeMeHHbIe (4 yac.)

Memoo akmueHnoz2o / UHMEPAKMUBHO20 0OYUEHUA — MEMOO CUMYAUUOHHO20
ananuza (cumyayuonnsle 3a0auu) (2 uac.)

1. COop u mOArOTOBKA aHHBIX K 00paboTKe.

2. ®opMupoBaHHUE AITOPUTMA MIPOLIEIYP aHATM3a U MOJEITUPOBAHUS.

3. Pasz0op maros mo paboTe ¢ mporpaMMHBIM 00ECTICUCHHUEM.

4. MuoxecTBeHHbIN KodpuitmeHT koppensaiuu B Excel/R.

5. [IpoBepka rumoTe3bl O HAIUYMKM MHOXKECTBEHHOM JIMHEHHON CBS3U B
Excel/R.

6. PanroBsiii koadduiment koppemnsiuu Crimpmena B Excel/R.

7. Panrossiii koaduimenT koppensainuu Kennamia B Excel/R.

8. IlpoBepka THUIMOTE3bl O HAIWYUU CBS3M  MEXKAY MOPSJIKOBBIMU
nepemeHHbIMH B Excel/R.

9. KBagparnunas conpspokeHHocTs B Excel/R.

10. Pemenne cutyammonnbix 3amad B Excel/R. 3amaua «PamkupoBanue
npoekToBy (koddpduuuent Cnupmena, koddpduiment Kennamia, kodppuuueHt
KOHKOpJanuu). 3amada «3aBHCHUMOCTh OIUIaTHl  TpyJda OT OOpa3oBaHMD)

(KaTeropu30BaHHbBIC TIEPEMEHHBIE).

JlaGopaTtopuasi padora Ne 3. Perpeccuonnsnnii anaaun3. MHK. Merton
IJIABHBIX KOMIIOHEHT (2 4ac.)

Memoo akmueno2o / UHmMEPAKMUBHO20 00YUEHUA — MEN OO CUMYAUUOHHO20
ananu3a (CUTyalluUOHHbIE 3adauu) (2 yac.)

1. Coop u moATroTOBKA JaHHBIX K 00paboTKe.

2. ®opMHUpOBaHUE ANTOPUTMA TPOIEAYP aHAIM3A U MOJICTUPOBAHMUSI.

3. Pa36op maroB mo paboTte ¢ mporpaMMHBIM 00ECTICYCHUEM.

17



4. JIuneiinas perpeccus B Excel/R.

5. CeoiictBa oneHok B Excel/R.

6. 3HaunmMocTh perpeccopos B Excel/R.

7. IlpoBepka rumoTe3sl 0 3HaUMMOCTH Mojen B Excel/R.

8. Merto riaBHbIX KOMITIOHEHT B Excel/R.

9. Pemtenne curyanumoHHbIX 3amad B Excel/R. 3amaya «[lpomaxku B
3aBHCHMOCTH OT IICHBI, PEKJIaMbl W MPA3THUKOB» U JIp. 3ajmada « IMIUPHIECKOES
uccienoBanre Ha ocHoBe omnpoca BIIMOM nepen Beibopamu 2007 r.» (MeTon

TJIaBHBIX KOMHOHeHT).

JlaGopaTropnass paGora Ne 4. B3pemennblii u 0000mennsiii MHK.
Heoxnopoanocts. laMmMmu-nepemernbie (2 yac.)

Memoo akmuenozo / UHMEPAKMUBHO20 00YUEHUA — MEMO0 CUMYAUUOHHO20
ananuza (cumyayuonnsle 3a0avu) (1 uac.)

1. COop 1 moAroTOBKAa AAaHHBIX K 00pabOTKeE.

2. ®opMHUpPOBAHUE ATNTOPUTMA MPOLEAYP aHAIHU3A U MOJICTUPOBAHMUS.

3. Pa36op maros mo pabote ¢ MporpaMMHBIM 00ECTICUYCHUEM.

4. Mogens ¢ reTepockeaacTHuHbIMK ocTaTkamu B Excel/R.

5. B3BelieHHbIN METO HAMMEHbBIINX KBaapaToB B Excel/R.

6. MoJienb ¢ aBTOKOppeIMpOBaHHBIMU ocTtaTkaMu B Excel/R

7. IIpakTrueckoe OlEHWBAHUE MOJIETH C aBTOKOPPEIUPOBAHHBIMH OCTaTKaMHU
Excel/R.

8. Meton nammu-tiepeMeHHbBIX B EXcel/R.

9. [IpoBepka perpecCMOHHONW OJHOPOAHOCTU JABYX TPYyNN HaOIIOAECHUN
Excel/R.

10. Pemrenne cutyarnuonHeix 3amad B Excel/R. 3amaua «Cnpoc Ha
MOpPOKEHOE» (AHalM3 CE30HHOCTH C IMOMOUIBIO JTaMMU-TIEPEMEHHBIX). 3ajaua

«/lononuurtenbHas BBIOOpKa» (aHAIN3 OJHOPOIHOCTH BEIOOPKH).

JlaGoparopnass padora Ne 5. Hequneilinble Moaeaun. JIorur- u nmpoouT-
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Moaeau (2 gac.)

Memoo akmueHnozo / UHMEPAKMUBHO20 0OYUEHUA — MEMOO CUMYAUUOHHO20
ananuza (cumyauuonnsie 3a0auu) (1 uac.)

1. COop u moAroToBKa JaHHBIX K 00padoTke B EXcel/R.

2. DopMHpOBaHHE aJITOpPUTMa MPOICAYpP aHalIW3a M MOJCIUPOBAHUS B
Excel/R.

3. Paz6op maros o pabote ¢ mporpaMMHbIM obecrieucHreM B EXcel/R.

4. TlonuHOMUATBHBIC, TUTIEPOOTMUECKIE, IKCITOHEHITHATBHBIC 3aBUCUMOCTH U
norapudmuygeckre 3aBucuMocTr B Excel/R.

5. Meton bokca-Koxkca B Excel/R.

6. [IpakTuueckas peanu3arnus Jlorut- u npoout-mozenei B Excel/R.

7. DKCIOHEHIIHAIBHO B3BEIICHHOE CKOb3sIee cpeanee B Excel/R.

8. Ce30HHOCTh M €€ YCTpaHCHHE C IOMOIIBIO CKOJIB3SIIETO CPEIHETO B
Excel/R.

9. Pemenne curyanmoHHbix 3ama4d B EXcel/R. 3agaua «IIpemioxeHue akiimi»

(Meton bokca-Kokca). 3agaua «Bnanesnbiibl aBroMoomieii» (Jlorur-mMmonesns).

JlaGopaTtopnass pabdora Ne 6. AHaauM3 BpeMEHHBLIX  PSIOB.
AHaIMTHYECKHE U AJITOPUTMHYeCKHeTPeHabl. Ce30HHOCTH (2 Yac.)

Memoo akmuenozo / UHMEPAKMUBHO20 00YUEHUA — MEMO0 CUMYAUUOHHO20
ananusza (cumyayuonnsie 3aoauu) (1 uac.)

1. Coop u moATrOTOBKA JAHHBIX K 00paboTKe.

2. ®opMHUpOBaHUE ANTOPUTMA TPOIEAYP aHAIHM3a U MOJICTUPOBAHMSI.

3. Pa36op maros mo paboTte ¢ mporpaMMHBIM 00SCTICUCHUEM.

4. AnauTHBHAS U MYJIbTUIDIMKATHBHAS Moaeib B Excel/R.

5. Hecnyuaitnas cocrapisiomas BpeMeHHoro psijaa B Excel/R.

6. Kputepuii Bocxoaaumx u HUcxoasmx cepuit. Kpurepuit A66e B Excel/R.

7. IlomuHOMMAITBHBIC TPEH/IBI. DKCIOHCHITMATbHBIN TPEH]I.
Anroputmuueckue TpeHas! B EXcel/R.

8. Ckonp3silee  CpeHee. Hawmnydinme — 3HaYeHWsT ~ BECOBBIX
koadduiuentos B Excel/R.

9. Pemtenne curyannoHHbix 3amad B EXxcel/R. 3amaya «IlokBapranbHas
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JUHAMHKa 4YHCIa BJIAACIIbICB CMapT(i)OHOB B Poccumny. 38,[{3.‘13. «Hponamn

MOPOIKCHOTO» (a,Z[I[I/ITI/IBHaSI U MYJIbTHUILNIMKAaTHBHAA CCBOHHOCTB).

Jlabopatopnass paGora Ne 7. ARMA-mopenn. JlaroBbie Mojgesu.
duaoreHHocTs u I'V-perpeccus (2 yac.)

Memoo akmueHozo / UHMEPAKMUBHO20 0OYUEHUA — MEMOO CUMYAUUOHHO20
ananuza (cumyayuonnsle 3a0avu) (1 uac.)

1. Coop u moAroTOBKA JaHHBIX K 00paboTKe.

2. ®opMHUpPOBaHKE ATOPUTMA TIPOIEAYP aHATN3a U MOJICITUPOBAHUS.

3. Pa36op maros mo pabote ¢ mporpaMMHBIM 00ECIICYCHUEM.

4. Monenu 00pabOTKM OCTAaTKOB. ABTOpErpeccusi MNEepBOTO U BTOPOTO
nopsika. ABroperpeccus nopsijika p B Excel/R.

5. Cxonp3siee cpenaee mepBoro nopsaka. CKoab3siee CpeaHee MmopsaKa d B
Excel/R.

6. ABTOpErpecCUOHHBIE MOJIENIA CO CKOJIB3SIIIMMHU CPEJIHUMH B OCTaTKaxX B
Excel/R.

7. Perpeccuonnble MojeNId C pacmnpeneneHHbIMH Jiaramu. Monens Koiika B
Excel/R.

8. Pemienne cuTyallMOHHBIX 3ajJad. 3ajgada «JlonrocpouHoe BO3ACHCTBUE
pEKJIaMBI: JIATOBBIE MOJENH (J1aroBblie Mojenu)». 3amada «OIEHUBAHUE CITPOCA»

(IV- perpeccus).

I1l. YYEBHO-METOANYECKOE OBECIIEYHEHUE
CAMOCTOSTEJBHON PABOThI OBYYAIOIIUXCSI

VY4ebHo-MeToAueCcKoe oOecrieueHue CaMOCTOSITEIIbHOM paboTHI
oOy4JaroIuxcs M0 AUCIUIUTHHE « IKOHOMETPUKa» mpeacTarieHo B [Ipunoxennn 1
1 BKJIIOYAET B ceOs:

— TUTaH-TpaUK BBIMOJHEHHUS CAMOCTOSTEIBHONW PadOTHI IO JUCHHMILUIMHE, B
TOM YHCJIC TPUMEPHBIE HOPMBI BPEMEHH Ha BBIMOJTHEHUE TI0 KXKIOMY 3aaHUIO;

— XapaKTEepUCTHKA 3aJIaHUM JJISI CAMOCTOSITEILHON pabOThl 00YyUYaIOIIUXCS U

MCTOANYCCKUC PCKOMCHIAIINMH 110 UX BBIIIOJIHCHHUIO,
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— TpeOOoBaHUs

K MpCaCTaBJICHUTO u

CaMOCTOATENBbHON padOTHI;

oQOpMIIEHHIO  pEe3yIbTaTOB

— KPUTCPHUHU OUCHKHU BLIIIOJIHCHUA CaMOCTOSITCIbHOM pa6OTBI.

IV. KOHTPOJb JOCTHKEHMS LEJIEN KYPCA

Ne KourpoJsmmpye- | Koasl 1 3Tansl OueHouHbIe CPeICTBA
I /;1 Mble pa3ieiabl | GopMHpPOBaHMSA TeKY LM MPOMEKYTOUHAsI
AUCIHUIIIIMHBI KOMl'leTeHIII/Iﬁ KOHTPOJIb aTTecranmus
PacuetHo-
rpadugeckas
3naer 11326)50%1 (ITP- KonrpossHas padota (ITP-2),
CutyannoHHbI sapa: 1, 4,7
I1P-
Pasznen L ile,)a Aai (
OcHoBaHus
PacuerHo-
9KOHOMETPHUKHU
rpadudeckas
1 Paznen II. OIK6 | Vmeer Il);?om (ITP- KonrpounbHas padora (ITP-2),
' PerpecruonHnblii 3amaum: 1,4, 7
CutyanoHHbI
aHaJIu3 u
e 3agaun (I1P-
SKOHOMETpHUYEC 11)
KOe
PacuerHo-
MOJIeTTUPOBAHUE
rpadudeckas
Brancer ]i;?om (I1P- KonTponsHas pabora (ITP-2),
CutyalnioHHbI sapam: 1, 4,7
e 3amauu (I1P-
11)
p I PacuerHo- KouTponbsHas padora (ITP-2),
O%Heﬂ : rpaduyeckas 3amadu: 2, 3, 5,6
CHOBAHUSA paGota (TTP-
YKOHOMETPHUKHU 3uaer | 12)
CutyalnoHHBI
Pazpen I1. . e 3agaun (I1P-
Perpecronnsrit 11)
aHaIu3 u
PacuetHo-
SKOHOMETPHUYEC rpaduccKas
2. | koe IK-3 p
pab6ora (I1P-
MOJIETTUPOBAHHE Vueer | 12) Konrpomnsnas pabora (ITP-2),
CHTYaIHOHHbI 3ajaun: 2, 3,5, 6
Paznen III.
e 3amxauu (I1P-
AHanu3 11)
EI;;Z/IE}II/IHHX PacuetHo-
AHEITEHBIX Brazeer rpaduyeckas KontponbHas padota (TTP-2),
TAHHBIX pabota (I1P- 3ajgaud: 2, 3,5, 6
12)

21




CutyalmoHHbI
e 3agauu (I1P-
11)

TuroBbIe KOHTPOJIBHBIE 3aJaHUS, METOANYECKUE MATEPHUAIIBI, OIIPEAEIISIIOIINE
NpOLIEYPbI OLICHUBAHUS 3HAHUM, YMEHUN U HABBIKOB U (MJIM) OMbITA AEATENBHOCTH,
a TaKKe KPUTEPUM U TOKa3aTesd, HEOOXOAUMBIE JJIsi OLIEHKU 3HAHWM, yMEHU,
HABBIKOB M XapaKTEPU3YIOIIKE 3Tanbl (OPMUPOBAHUS KOMIETEHUUN B MPOLECCE

OCBOCHHMSI 00pa30BaTEIBLHON MPOTPAMMBI, TpecTaBiIeHbl B [Ipunoxxennn 2.

V. CIIMCOK YYEBHOH JIUTEPATYPbHI U UH®OPMAIIMOHHO-
METOINYECKOE OBECIIEYEHUE JUCHUIIVINHBI

OcHoBHasl IUTEpPaTypa

(31eKMpOHHblEe U neYyamHble U30AHUSL)

1. bannun, K.B., DxoHoMmerpuka: yueoHoe nocodue / K.B. banaun, O.®.
beictpoB, M.M. Coxkonos, - 2-¢ m3a. - M..:JOHUTU-JAHA, 2015. - 254 c. -
Pexxum noctyna: http://znanium.com/catalog/product/872333

2. bopoauu, C.A., Dxonomerpuka. [Ipaktukym: yueoHoe nocodue / C.A.
bopoanu. - M.: HUL] UHOPA-M; MHu.: Hos. 3nanue, 2014. - 329 c. - Pexum
noctyna: http://znanium.com/catalog/product/440758

3. Hesexun, B.II., IlpakTuyeckass SKOHOMETpUKa B Keilcax: ydeOHOE
nocodbue / B.II. Hepexun, FO.B. Hesexun. - M.: U] «DOPYM»y» : UHOPA-M,
2016. - 317 c. - Pexxum moctyma: http://znanium.com/catalog/product/551567

4. Hosukos, A.W., DxoHoMeTpuka: yueoHoe nocooue / A.M. HoBukos. -
3-e u3., nepepad. u gom. - M.: HULl UHOPA-M, 2014. - 272 ¢ - Pexxum gocrtyma:
http://znanium.com/catalog/product/437118

5. Cokosio, I'.A., DKOHOMETpHKA: TEOPETUUYECKHUE OCHOBBLI: ydeOHOE
nmocooue / I'.A. Cokonos. - M.: HUL] UH®PA-M, 2016. - 216 c. - Pexum
noctymna: http://znanium.com/catalog/product/503663

6. ®aneeBa, JI.LH., KomuuecTBeHHBIN aHaiuM3 B OSKOHOMHKE H
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http://znanium.com/catalog/product/440758

MeHeKMeHTe: yueOHuk / B.A. Manyrun, JI.H. ®aneesa. - M.: HUL] UHOPA-M,
2014. - 615 c. - Pexxum nmocryma: http://znanium.com/catalog/product/363305

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

JlonoJHUTeIbHAS JIUTEPATypa

(newammuule u 1eKMpPOHHbBLE U3OAHUSL)

1. AiBazsH, C.A., Metoasl s3xoHOMeTpuku: yuyeOHUK / C.A. AiiBa3siH;
MockoBckas mikona skoHomuku MIY um. M.B. JlomonocoBa (MILD). - M.:
Marwuctp: MHO®PA-M, 2010. - 512 C. - Pexum JlocTymna:
http://znanium.com/catalog/product/196548

2. AinBazan, C.A., DOKOHOMETpUMKAa - 2: TMPOJBUHYTBIM KypC C
npwiokeHussMu B (¢uHaHcax: yueOHuk / C.A. AiiBazsH, Jl. PanTanuuHu;
MockoBckas mikojna skoHomuku MIY um. M.B. JlomonocoBa (MILD). - M.:
Maructp: HUI[ HNHOPA-M, 2014. - 944 c¢. - Pexwm pgocryma:
http://znanium.com/catalog/product/472607

3. bacosckuii, JI.LE., DOxonomerpuka: yuyeOHoe mocodbme / JLE.
bacosckmit. - M.:. PHUOP, 2011. - 48 ~c¢. - Pexum pocryna:
http://znanium.com/catalog/product/308169

4, bepesunen, U. B., OcHoBbl 3x0HOMETpUKH: yueOHOe ocodue / U. B.
bepesunen; Briciias mkona menemkmenta CIIOLY. - 4-e u3gd., uchnp. u gom. -
CII6.: U3a-Bo «Bpeicmias mkoaa MeHepxkMenTay, 2011, - 192 c¢. - Pexxum nocryna:
http://znanium.com/catalog/product/492715

5. Banentunos, B.A., DxoHoMeTpuka: npaktukyMm / Banentunos B.A., -
3-¢ m3a. - M.. Jamkor u K, 2016. - 436 c. - Pexum npocryna:
http://znanium.com/catalog/product/414907

6. Hatint6eros, J[.M., KoMmnbloTepHble TEXHOJIOTHU aHAJIW3a JAHHBIX B
skoHOMeTpuke: MoHorpadus / J[.M. Jlaitutoeros. - M.: UHOPA-M: By3oBckuii
yUEOHUK, 2008. - 578 C - Pexum JoCTyma:
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http://znanium.com/catalog/product/143137

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

8. Hogsukos, A.W., DxoHomeTpuka: yuedHoe nocodue / A.U. HoBukos. -
M.: NHOPA-M, 2003. - 106 C. - Pexum JIOCTyIIA:
http://znanium.com/catalog/product/67087

Q. Hogsukos, A.W., DxoHomeTpuka: yueOHoe nocodue / A.U. HoBukos. -
2-¢ u3Ad., ucnp. u gon. - M.: UH®PA-M, 2011. - 144 c. - Pexxum pocryma:
http://znanium.com/catalog/product/255726

10. [TnoxoTHukoB, K.3., OcHoBbl 3x0HOMeTpUKH B ntakete STATISTICA:
yuebHoe nocodue / K.O. [InmoxotHukos. - M.: By3oBckuii yueonuk, 2010. - 298 c. -

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

11. [lexommun, B.FO., OxonomeTpuka: yueOnuk / B.C. Tumodeen, A.B.
®danneeukoB, B.IO. Ilexommma - Hosocm6.: HI'TY, 2013. - 340 c. - Pexum
noctyna: http://znanium.com/catalog/product/546264

Ilepeyenn pecypcoB HHGOPMALMOHHO-TEJIEKOMMYHUKAIIUOHHON CETH

«AHTepHeT»

1. Freedom Collection Ha nopTase ScienceDirect
http://www.sciencedirect.com/
2. OnexktpoHHas  Oubnmoreka W 0a3el  gaHHbx  JIBOY

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

3.  DrekTpoHHO-OMOIKOTEUHas cucteMa «Jlanby http://e.lanbook.com

4.  DnexTpoHHO-OMOMMOTEeYHass cucteMa «HaydHO-M3AaTENbCKOTO IEHTpa

NH®PA-M» http://znanium.com

5.  DIeKTpoHHO-OMOIMOTEUHAS cucTrema bubmuoTex.

http://www.bibliotech.ru
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6. DJNeKkTpoHHBI KaTamor Hay4yHOW Oubmmorexku JIBDY  http://ini-
fb.dvqgu.ru:8000/cqi-bin/gw/chameleon

7. Hayunas 6ubmuorexka KubdepJlenunka: http://cyberleninka.ru/

8. MACMMU - areHTcTBO MapKETUHTOBBIX UCCIeN0BaHUM (MIPoeKT «OHnaiH

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

9. ®ounx obmiecTBeHHOro MueHu: http://www.fom.ru
10. ®denepanbHas ciyx0a roCyapCTBEHHOU CTAaTUCTHUKH:

http://www.gKks.ru/

11. Poccuiickuii MOHUTOPHHI 3KOHOMHYECKOIO TMOJIOKEHUS U 3J0pPOBbS

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

12. DOxonometrpuka (Econometrics) wna miatrpopme COURSERA:

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

Ilepeyenb MHGPOPMALUOHHBIX TEXHOJIOT UM

H IMporpaMMHoOro o0ecrneueHus

1. ITporpammuoe odecreuenue: Microsoft Word, Microsoft Excel, Microsoft
PowerPoint.

2. [Iporpammuoe obecnieuenue: R

V. METOANYECKHE YKA3AHUA IO OCBOEHUIO JUCIHUIIJIMHBI

Peanuzaums QuCHUIUIMEBL « DKOHOMETPUKA» NPEIyCMATPUBAET CIEAYIOLINE
BUJIbI Y4€OHOU paOOThI: JEKUNUU, TPAKTUUECKUE 3AHITHS, Ta0OPATOPHBIE 3aHATHUSA,
CaMOCTOSITENIbHYIO PAa0OTy CTYIEHTOB, TEKYLIUH KOHTPOJIb M MPOMEXYTOUHYIO
aTTeCTaLHIO.

OcBoeHne  Kypca  AMCHMILIMHBL  «OKOHOMETPHKA»  IpearoJiaraet
PEUTUHIOBYIO CHUCTEMY OLEHKM 3HaHUM CTYAEHTOB W NPEIyCMaTpPUBAET CO
CTOPOHBI MpernoAaBaTeNsl TEKYIIMd KOHTPOJb 3a IMOCEHICHUEM CTYACHTAMHU
JEKIUH, TOATOTOBKOW U BBITIOJHEHHEM BCEX KOHTPOJIBHBIX padOT ¢ 00s3aTeIbHBIM

npeaoCTaBJICHUCM OTYCTA O pa60Te, BBIINTOJIHCHUECM BCCX BHA0B CaMOCTOSITEJIbHOM
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padoTHL.

[IpomMexyTOouHOW arTecTaueld Mo AUCHUIIMHE «DKOHOMETPUKA» SIBIISIETCS
9K3aMEH, KOTOpBbI TPOBOJUTCS B BHUJAEC KOHTPOJIBHOM paboTel B QopMme
MPAKTUIECKOTO 3a/IaHUS.

B teuenue yueGHOTO cemecTpa 00y4aromuMcs HyKHO:

e OCBOMTH TeopeTnueckuii Matepuai (30 6amIoB);

e YCIICUIHO BBITIOJHUTH AyAUTOPHBIC U KOHTPOJbHBIC 3a/1aHus (28 0aioB);

e CBOEBPEMEHHO U YCIHEIIHO BBINOJHUTH BCE BHUABI CAMOCTOSITEIIBHON
paboTsl (42 6amioB).

CTymeHT cuMTaeTCsl aTTeCTOBAHHBIM IO JHUCIHMIUINHE « IKOHOMETPHKA» IMPHU
YCIIOBUM BBITIOJIHEHHUSI BCEX BHUJOB TEKYIIEro KOHTPOJS M CaMOCTOSITEIbHOU
paboThI, IPEAYCMOTPEHHBIX YU€OHOM MPOrpamMMOii.

Kpurepuu oneHku Mo AUCHUIUIMHE «IKOHOMETPHUKA» I aTTecTallud Ha
sK3aMeHe cienyime: 86-100 6aoB — «OTIUYHO», 76-85 6amioB — «xoporioy, 61-
75 OammoB —  «yAoBIeTBOpUTENbHO», 60 w  MeHee  OamioB  —
«HEYJOBJIETBOPUTEIHHO.

[lepecuer OamioB MO TEKYyIIEMY KOHTPOJIIO M CaMOCTOSTEIbHOM padoTe

MIPOU3BOJIUTCS TI0 (popMyJIe:

n)= max |
— Oi w

rae: W= ¥ , ki' 15 Texyero peiTunra;

W= " ki s HTOroBOro peiTHHra;

P(n) — pediThHT cTyneHTa;

M — o01iee KOJIMYECTBO KOHTPOJIBHBIX MEPOIPHATHIA;

N — KOJINYECTBO MPOBECHHBIX KOHTPOJIBHBIX MEPOIIPUSTHIA;

0; — GaJu1, MOIYYCHHBIN CTYICHTOM Ha i-OM KOHTPOJIBHOM MEPOIPHUSTHY;
0;"*" — MaKkCUMaJIbHO BO3MOXXHBIH Oa/ul CTyJEHTa IO i-My KOHTPOJBHOMY
MEpOIPHSATHIO;

k; — BecoBoli kK03(ppULIUEHT I-TO KOHTPOIBHOTO MEPOIIPUSTHS;
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k;' — BecoBOil KO3(PUIMEHT I-r0 KOHTPOJIBFHOTO MEPONpPUSTHS, €CIU OHO

ABJIACTCA OCHOBHBIM, NJIN O, €CJIM OHO ABJIICTCA JOIIOJIHUTCIBbHBIM.

PexoMeHaanuM N0 MJIAHUPOBAHUIO M OPraHU3AIMU BPEeMeHH,
OTBEJIE€HHOI0 HA U3YUYeHHUe JUCITUIITIHHBI

OnTuMaiabHBIM BapUaHTOM IUIAHUPOBAHUSI W OpPraHU3AIMHU  CTYJIEHTOM
BPEMEHHU, HEOOXOIUMOTO JUIsl WM3YUYCHUS MUCIUIUIAHBI, SBISETCS PaBHOMEPHOE
pacmnpeneneHre yY4eOHON Harpy3kd, T.€. CHCTEMAaTHYECKOE€ O3HAKOMJICHHE C
TEOPETHUECKHM MaTepUajioM Ha JIEKIHOHHBIX 3aHATHSAX W  3aKpEIUICHUE
MOJIYYCHHBIX 3HAHWW TIPH TOATOTOBKE W BBIMOJHEHUH PACUECTHO-TpadHUeUeCKuX
paboT, MPeayCMOTPEHHBIX JIJIi CAMOCTOSITENIbHON PabOThI CTYICHTOB.

[ToaroToBKy K BBINOJHEHUIO pacueTHO-Tpaduedeckux padoT HEOOXO0IUMO
POBOJUTH 3apaHee, 4TOObI ObUIa BO3MOXKHOCTH TPOKOHCYJBTUPOBATHCSA C
mpernojiaBaresieM Mo BO3HUKAIOUMMM BorpocaM. CaMOCTOATENbHYI0 paloTy
CIEMyeT BBITIONHATh COTJACHO Tpaduky W TpeOOBaHUAM, TPEITI0KESHHBIM

MMpCIrogaBaTCICM.

AJITOPUTM HM3Y4YeHHS TUCHUTINHBI

N3yuenne Kypca IOJKHO BECTUCh CHUCTEMATHYECKU M COMPOBOXKIATHCS
COCTaBJICHHEM MOJPOOHOTO KOHCIIEKTA. B KOHCTIEKT peKOMEHIyeTC sl BKIIFOUATh BCE
BUJIBI y4eOHOU PAOOTHI: JIEKIIMH, CAMOCTOSITENIbHYIO MPOPabOTKy PEKOMEHIyeMOMn
OCHOBHOW M JOMOJHUTEILHOU JUTEPATYphbl, OTYETHI MO pacueTHO-rpaduuecKuM
paboTaM, pelieHre CUTYaIlMOHHBIX 3a/1a4, OTBETHI HA BOIMPOCHI JIJIsi CAMOKOHTPOJIST U
JpyTye 3aJaHus, MPeyCMOTPEHHBIC 1JI1 CAMOCTOSITEILHON paOOThI CTYIEHTOB.

OCHOBHBIM TNPOMEKYTOUYHBIM [OKA3aTeIeM YCIEIIHOCTH CTYJEHTa B
MpoIecce M3Y4YEHHUS IUCHUIUIUMHBI SIBIISIETCS €r0 TOTOBHOCTH K BBINOJHEHUIO
TECTOBBIX 33JIaHUI HA MPAKTUUECKUX 3aHIATUSAX U pacyeTHO-TpaduIecKux pador.

[Ipuctynas K MOATOTOBKE K BBIMOJHEHHIO TECTOBBIX 3aJaHUN U PacdyeTHO-
rpaduyeckux padoT, MOPEXkJae BCEro, HEOOXOIUMO O3HAKOMHUTHCS C IUIAaHOM

3aHATHUS, HW3YYUTh COOTBETCTBYIOINYHO Jteparypy. I[lo kaxgomy Bompocy
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pacueTHoO-Tpauueckux paboT CTyAEHT JAOKEH ONPEEeUTh U YCBOUThH KITIOUEBBIC
NOHATUA W TPEACTaBleHUA. B ciydae BO3HHMKHOBEHHS TPYAHOCTEH CTYAEHT
JIOJKEH U MOKET OOPAaTUTHCS 32 KOHCYJIbTAIIMCH K BEAYIIEMY MPEIo1aBaTelio.

KputepreM roToBHOCTH K BBIIOJHEHUIO TECTOBBIX 33JaHUN M PAaCUETHO-
rpadudeckux paboT SBISICTCS YMEHHE CTyJIEHTa OTBETUTh HA BCE KOHTPOJIBHHBIC
BOTIPOCHI, PEKOMEHIOBAHHBIE MPEIO/IaBATEIICM.

3HaHUA, TONy4YEHHBIC CTYJECHTAMH B TPOIECCe H3YUYCHHS TUCIUIUINHBI,
JOJKHBI 3aKPEIUIIThCS HE TIOBTOPEHUEM, a IPUMEHEHHEM MaTepuaia. DTOH Leu
Opu M3YYEHUH JUCHUIUIMHBI «ODKOHOMETPUKA» CIy>KaT aKTUBHbIE (OPMBI U
METOABl OOYYEHHs, TaKhe KaK METOJ CHTYallMOHHOTO aHajm3a, KOTOPBIA Jaer
BO3MO’KHOCTb CTYICHTY OCBOUTH NPO(PECCUOHATIbHBIE KOMIIETEHIIUH U MPOSIBUTH UX
B YCIIOBHSIX, UMUTHPYIOMINX MPO(ECCHOHATBHYIO e TEIbHOCTb.

Ocoboe 3HaueHWe [UIsi OCBOCHMSI TEOPETUYECKOro MaTepuana u JJis
npuoOpeTeHuss U (GOPMUPOBAHUS YMEHHI M HaBBIKOB HMMEET CaMOCTOSITENIbHAs
pabota ctynentoB. CaMocTosTeNIbHAs paboTa CTYAEHTOB 0 JAHHOW AUCIUILINHE
OpeIyCMaTpUBAaeT H3yYEHUE PEKOMEHAYEMOH OCHOBHOW U JONOJIHUTEIBHOM
JUTEPaTyphl, MOATOTOBKY K BBHITIOJHEHHUIO U 3aIIUTE PACUETHO-TpaprIecKux padoT
U IPOMEXXYTOYHOM aTTECTALUU — 3K3aMEHY.

JlJis caMOnpOBEpPKH YCBOEHHUSI TEOPETUYECKOr0 MaTepHalia, MOATOTOBKU K
BBINIOJIHEHUIO U 3alllUTE€ pacyeTHo-rpapuyeckux pabOT U claye -SK3aMeHa

CTyACHTaM IIpCajararoTCs BOIIPOCHI IJIsI CAMOKOHTPOJIA.

PexoMeHAaIIUM 110 UCIOJIb30BAHUIO METOI0B AKTHBHOTO 00y4YeHUs

Jnst  moBbimeHust  3¢G@GEKTUBHOCTH  00pa3oBaTeNbHOTO  Mpollecca U
GbOopMHpOBaHUS AKTUBHOW JIMYHOCTH CTYJEHTAa BaXKHYIO POJIb WIPAcT TaKOH
MPUHITMI 00y4YeHUsl KaK MO3HaBaTeNIbHAsl aKTUBHOCTH CTYAEHTOB. llenpio Takoro
OOy4eHHs SBJISICTCSI HE TOJHKO OCBOCHWE 3HAHWN, YMEHHM, HABBIKOB, HO M
dbopMHpOBaHWE OCHOBOIIOJIATAIONINX KAdeCTB JIMYHOCTH, YTO OOYCIIaBIMBACT
HEOOXOJIMMOCTh HCIIOJIb30BAHUS METOJOB AKTUBHOTO OOY4YEHHs, 0€3 KOTOPBIX

HEBO3MOXHO (DOPMUPOBAHUE CIIEIUAIMCTA, CIOCOOHOTO pemaTh NpodecCuOHAIbHBIE
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34/1a41 B COBPEMEHHBIX PHIHOYHBIX YCIOBHSIX.

Jns pa3BuTus NpoPEecCHOHATBHBIX HAaBBIKOB M JHMYHOCTH CTYyJEHTa B
KayeCTBE METOJOB AaKTUBHOI'O OOYYEHHs I€JIeCO00pa3HO HCIOJIb30BATh METO/bI
CUTYallMOHHOTO OOyYeHHMs, TPEJCTABIAIOIINE COOOW OMUCaHUE JEIOBOM
CUTyaluH, KOTOpas peajabHO BO3HHUKAJA UM BOZHUKAET B IIPOLIECCE ACATEIBHOCTH.

Peanuszanus Takoro Ttuma oOydyeHUs MO JUCHUIUIMHE «ODKOHOMETPUKA»
OCYILECTBIISIETCS YE€PE3 MCIIOIb30BaHUE CUTYalUMOHHBIX 3aJaHUl, B YaCTHOCTH
CUTYyallMOHHBIX 3aJa4, KOTOPbIE MOXHO OIpPEAEIUTh KAaK METOAbl HUMHUTALUHU
NPUHATHUSA PELICHUM B Pa3JIUYHBIX CUTYAMIX IIyTEM IPOUTPHIBAHUS BapUAHTOB I10
3aIaHHBIM YCIIOBHSIM.

CuryanlMOHHBIE 337a4M NPEAHA3HAYEHBI [JI1 MCIIOJIB30BaHUSA CTYIAEHTAMH
KOHKPETHBIX MPUEMOB W KOHIENUMA NPU HX BBIIOJHEHUU JJISI TOTO, YTOOBI
IIOJIyYUTh JOCTATOYHBIA YPOBEHb 3HAHMU M YMEHMH Ul NPUHATUS PELICHUNA B
AQHAJIOTUYHBIX CHUTYyallUsIX HA MPEINPUATHIX, TEM CaMbIM YMEHBIIAS pPa3pbIB
MEXKy TECOPETUUECKUMHU 3HAHUAMU U IIPAKTUYECKUMU YMEHUSMU.

Pemienne cuTyauMOHHBIX 3aJad CTyA€HTaM MPEIJIAaracTcsi BO BpeMs
MPaKTUYECKUX 3aHATUN B 3aBEPIICHUH U3YUYCHHS ONpPENEICHHON yueOHON TeMBbI, a
3HaHUS, MOJIYYEHHBIE HA JICKLIMAX, JOJDKHBI CTaTh OCHOBOM Ul PELICHUSA J3THUX
3amad. M3 aToro ciemyer, 4ToO CTyACHT JOJDKEH BJIAJETh JNOCTATOYHBIM YPOBHEM
3HAaHUSl TEOPETUYECKOIr0 Marepuana, yMeTb paboTaTh ¢ COBPEMEHHBIMU METOAAMU
HKOHOMETPUUCEKOT0 aHAIN3a. JTO MPEAIoiaraeT 0CO3HaHUE CTYJEHTOM Ipolecca
MIPUHATHS PELIEHUN 110 IPUMEHEHUIO TE€X UM MHBIX METOJOB SKOHOMETPUUECKOTO
aHaJln3a MpH padboTe C CUTYyallMOHHBIMU 3a/1a4yaMH.

CTy#eHT [OJKEH yMeTh MpaBUJIBHO HHTEPIPETUPOBATH CHUTYaLUIO, T.€.
NPaBUJIBHO ONpENEsITh — Kakue (HaKTOphl SBISAIOTCS HanOoJsiee BaXHbIMH B
JaHHOW CHUTyallud M KAaKO€ pelIeHHWE HEOOXOAMMO MNPHUHATH B COOTBETCTBUM C
CYIIECTBYIOIIMMHM  COBPEMEHHBIMM  IOAXOJaMM K  JKOHOMETPHUYECKOIO
MOJEIINPOBAHUIO.

TakuM 00pa3oM, pelleHHe CUTYallMOHHBIX 3a7ad MPU3BAaHO BbIpaOaTHIBAThH
CJIEAYIOIINE YMEHUS U HABBIKU Y CTYIEHTOB:

— pa6OTaTB C YBCIIMYUBAIOMIUMCA W IMOCTOSHHO O6HOBJI$IIOH_II/IMC${ IIOTOKOM
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uHopMaIuu B 00JIACTU TOCYJAPCTBEHHOTO W MYHHUIIUTIATBHOTO YIIPABICHUS,
CBSI3aHHOT'O C U3MEHSIOILICCS BHYTPEHHEN U BHELTHEW CPENOH;

— BBICKA3bIBaTh M OTCTAMBAaTh CBOIO TOUKY 3pPECHUSA UYETKOW, YBEPEHHOU M
rPaMOTHOM PEUbIO;

— BBIpa0aThIBaTh  COOCTBEHHOE MHEHHE HAa  OCHOBE  OCMBICICHUS
TEOPETUYECKUX 3HAHUU U MPOBEAECHUS IKCIIEPUMEHTAIIbHBIX UCCIIEAOBAHNM;

— CaMOCTOSITEJIbHO MPUHUMATH PEIICHHUS.

TexHosOrusT BBINOJHEHHUS CUTYallHOHHBIX 3aJad BKIIOYAaeT B ceOs
OpPraHU3alUI0 CaMOCTOSTEIBHONH paboThl OOYYAOIMIMXCS C KOHCYJIBTAIIHOHHOMN
MOJICPKKOW mpenogaBarenda. Ha srane oO3HakOMIIEHHS C 3aJa4€dl  CTYIEHT
CaMOCTOSITEJIbHO OIIEHUBACT CHUTYAIMI0, W3JIOKECHHYIO B TEKCTE, HCCIEIyeT
TEOPETUUYCCKUN MaTepHall, YCTaHABIMBACT KIIOYEBbIC (AKTOPbl WU IIPOBOJIUT
aHajau3 TMpoOJieM, H3JIOKECHHBIX B YCIOBUM 3aJadyd. 3aTeM COCTaBIIACT ILJIaH
JEVUCTBUM W OLIEHUMBAET BO3MOXKHOCTM €ro peanuzauud. [lo okoHYaHWH
CaMOCTOSTEIBHOTO aHaJIn3a CTYJIEHT JOJDKEH OTBETUTHh HA BOIPOCHI, BBIMOJIHUTH

3aJaHusa 1 COCTaBUTDh MMMCHbMEHHBIN OTYET I10 JaHHOMY 3aJIaHHIO.

PexoMenanuu mo padore ¢ gureparypou

[Ipu camocTosaTensHON paboTe ¢ PEKOMEHIYyeMOW JTUTEPaTypoil CTyJeHTam
HEO0OXO0IMMO MPUAEPKUBATHCS OMPEICIEHHON MOCIEA0BATEILHOCTH:

— Ipu  BBIOOpE JUTEPATYpHOrO HUCTOYHUKA TEOPETUUYECKOrO0 Marepuasa
Jy4Iie BCEro MCXOJWTh M3 OCHOBHBIX MOHITHH M3y4aeMoOW TEeMbl Kypca, 4TOObI
TOYHO 3HATh, YTO KOHKPETHO UCKATh B TOM WJIM MHOM W3/IaHUU;

— i Oosiee TyOOKOTO YCBOCHUSI M TOHUMAaHUSI MaTepuania CleyeT YuTaTh
HE TOJIKO UMEIOIINECS B TEKCTE OMPEAEIICHUS U TTOHATHS, HO M1 KOHKPETHBIE TIPUMEPHI,

— 4TOOBI MOJY4YUTh OoJiee OOBEMHBIE M CHCTEMHBIE MPEACTaBICHUS IO
paccMaTpuBaeMol TeMe HEOOXOJMMO MPOCMOTPETh HECKOJBKO JIMTEPATYPHBIX
HMCTOYHUKOB (BO3MOYKHO aJIbTEPHATUBHBIX);

— HE CJeAyeT KOHCIIEKTUPOBATh BECh TEKCT IO paccMaTpuBaeMoOW TeMe, TaK

KaK TakOW TMOJXOJ HE JaeT BO3MOXXHOCTH OCO3HATh MaTepuai; HeoOXO0IuMO
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BBIICIIMTL U 3aKOHCIICKTUPOBATH TOJIbBKO OCHOBHBIC IMOJIOKCHHA, OIPCACICHUSA U

IMOHATHA, ITO3BOJIAIONINEC BEICTPOUTD JIOTHKY OTBCTA HAa N3Yy4YaCMbIC BOIIPOCHI.

PexomMeHIanuM mo NOAroOTOBKE K IK3aMeHY

[ToaroroBka K 9K3aMeHY M €r0 Pe3yIbTaTUBHOCTh TAK)Ke TPEOYET y CTYyIEHTOB
YMEHHUSI OINTHUMAaJbHO OPTraHW30BBIBATH CBOE BpeMs. MieanbHO, €clu CTyIEHT
O3HAKOMMJICSI C OCHOBHBIMU TOJIOKEHUSMH, OTIPEACTICHUSIMH U MOHATHSIMH Kypca B
npoliecce ayIuTOPHOTO M3YyUYEHHs JUCHUILTUHBI, TOT/Ia MOJITOTOBKA K AK3aMEHY
MO3BOJIUT CUCTEMATU3UPOBATh U3YYECHHBI MaTepuai U rIy0xKe ero yCBOUTb.

[ToaroToBKy K 9K3aMeHy Jydllle HAUMHATH C PACHPEICICHUS MPEITOKECHHBIX
KOHTPOJIbHBIX BOIIPOCOB IO pa3/ieiaM U TeMaM Kypca. 3aTeM HEOOXOIUMO BBISCHUTD
HAJIMYME TEOPETUUECKMX NICTOUYHMKOB (KOHCIIEKTA JIEKLIMI, Y4eOHUKOB, YH4EOHBIX TOCOOHIA).

[Ipy wu3yyeHum Marepuana CJIEIyeT BBIACISATH OCHOBHBIE IOJOXKEHUS,
ONpENENEHUs] U MOHATHS, MOXHO MX KOHCHEKTUPOBaTh. BblierneHne OmOpHbBIX
MOJIO)KEHUH  JacT BO3MOXHOCTh  CHUCTEMATH3UPOBATh NPEJACTABICHUSA IO

AUCHUIITIMHC U, COOTBCTCTBCHHO, PC3YJIbTATUBHCC IIOATOTOBUTBLCA K 9K3dMCHY.

Vil. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHUE
JANCIUIIJIMHBI

Jnst ocymiecTBieHus  00pa3oBaTeIBHOTO  MpoIecca MO  JIUCIUTLIINHE
«IKOHOMETPHUKA» HEOOXOUMBI:
— yueOHasi ayIUTOpus ¢ MyJIbTUMEIUINHBIM IPOCKTOPOM, SKPAHOM,

— KOMIIBIOTEPHBI C YCTAHOBJIEHHBIM TpOrpaMMHbBIM obOecriedeHuem (MS

WORD, MS EXCEL, R;
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[Tpunoxenue 1

MHHUCTEPCTBO OBPA3OBAHUS 1 HAYKU POCCUMCKOU ®EJIEPALIN

qbezlepaanoe TroCyaAapCTBEHHOC aBTOHOMHOC O6pa3OBaTeJ'II)HOG YUPCKACHUC BBICIICTO 06p330BaHI/I$I
«/1aJIbHEeBOCTOYHBIN (eepaibHbIN YHUBEPCUTET»
(ABDY)

MKOJIA 9dKOHOMUKHU U MEHE/UKMEHTA

YYEBHO-METOJUYECKOE OBECIIEYEHHUE
CAMOCTOATEJBHOU PABOTHI OBYYAIOILIINUXCA

Mo TMCIHMIIJIMHE «3KOHOMeTpI/IKa»

Hanpasiienue noarorosku 38.03.04 I'ocynapcTBeHHOe H MyHHIIMNIAJIbHOE YIIPaBJIeHHE
®opMa NOATOTOBKH OYHAsA

r. BomagnsocTok
2017
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IInan-rpa¢guk BHIMOJTHEHHUSA CAMOCTOATEIbHONH PadOThI MO IMCHMILINHE

B IpumepHbIe
Ne Hata / cpoku . HOPMBEI
CaMoOCTOSITeIbHOM dopma KOHTPOJIA
n/n BbIIIOJIHCHU S BpPeMEHH Ha
padoThI
BBINOJIHEHHE
Brinmonnenue 3amura
B teuenue
1. ceMecTDA pacueTHO-TpaUIECKIX 27 MHUBUAYAIbHOIO
P pabot JIOMAIIIHETO 3aJaHus
B Teuenue [ToaroroBka k
2. 45 KonTponbras pabora
cemecTpa 9K3aMEHY
NTOI'O 72

PexoMeHIanuu mo caMoCToOATEILHOM PadoTe CTYACHTOB

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

CamocrosiTenbHasi ~ paboTra  CTYJEHTOB 1O  JIaHHOW  JIUCUUILIMHE
MPEyCMATPUBAET H3YYECHUE PEKOMEHIYEMOW OCHOBHOM U JIOMOJHUTEIBHOU
JUTEPATYPHI, TOJATOTOBKY K BBHIITOJHEHHUIO U 3aIIUTE PACYCTHO-TpaPUIeCKuX padoT
Y IIPOMEXKYTOUYHOU aTTECTALIMU — DK3aMEHY.

JIns caMONpOBEPKH YCBOCHUSI TEOPETUUECKOIO Marepuasna, MOATOTOBKH K
BBITIOJIHEHUIO U 3alllUTe€ pacueTHO-rpapuyeckux paboT U clraye -HK3aMeHa

CTyACHTaM Hpcajiararorcsa BOIPOCHI AJIsI CAMOKOHTPOJIA.

PexoMenmanuu mo padore ¢ Jureparypou

[Ipu camocTosaTensHON paboTe ¢ PEKOMEHIYyeMOW JTUTEPaTypoil CTyJeHTam
HEO0OXO0IMMO MPUIEPKUBATHCS OMIPEICIICHHON MOCIEI0BATEIbHOCTHU

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

— 15 6osiee rIyOOKOTO YCBOCHHUSI U TOHUMAaHUsl MaTepualia ClelyeT YUTaTh
HE TOJIbKO MMEIOUIMECS B TEKCTE OINPEIECICHUS U TOHSTHUS, HO U KOHKDPETHbIC
MPUMEPHI;

— 4TO0BI MOJYy4YUTh Oo0Jiee OObEMHBIE U CHUCTEMHBIE MPEACTABJICHUS TIO
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paccMaTpUBaEMOl TeM€ HEO0OXOAMMO MPOCMOTPETh HECKOJBKO JIMTEPATYPHBIX
HMCTOYHUKOB (BO3MOKHO aJIbTEPHATUBHBIX);

— HE CJelyeT KOHCIIEKTUPOBAaTh BECh TEKCT 10 pacCMaTpUBaEMOW TeMe, TaK
KaK TaKoW IOJAXOJ HE JaeT BO3MOXKHOCTH OCO3HaTh MaTepuai; HEOO0XOAUMO
BBIJICJIUTh U 3aKOHCIIEKTUPOBATH TOJIBKO OCHOBHBIE MOJIOKEHHS, ONpPENEICHUs U

IMOHATHA, IMTO3BOJIATOIINC BLICTPOUTD JIOTUKY OTBCTA HA U3YUACMBIC BOIIPOCHI.

Metoanuyeckue 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 COOTBETCTBYIOIIUM MPOTPAMHBIM OOECIIEYEHUEM
Py TPOBEJIEHUU SKOHOMETpHYeckoro aHanu3a u mojenupoBanus (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 U obecrneynBaTth
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. PaboTa 1MokHA OBITH JTOCTATOYHO
KpPAaTKOi1, HO paCKpbIBAIOIIEH BCE BOMPOCHI COAEPIKAHUS U TEMY.

[Io coeirr crpykrype M/I3 nomkeH MMETh TUTYJBHBIA JIMCT, OTJIABJICHHE,
BBeleHUE (TA€ CTYIeHT (OpMyIupyeT MpoOjeMy, MOJUISKAIYI0 aHaIu3y |
UCCJIEIOBAHNIO), OCHOBHOM TEKCT (TA€ MOCIEAOBATENbHO PACKPBIBAECTCA XOJ
pelieHrss COOTBETBTCBYIOIIMUX 3ajiay), 3aKitoueHue (rAe CTYIEeHT (popMynupyer
BBIBO/IbI, C/ICJIAHHBIC HA OCHOBE OCHOBHOT'O TEKCTa pabOTHI).

Odopmnenue MNJI3 ocymiecTBiseTcss B COOTBETCTBUM ¢ TpeOOBaHUAMH K
Oo(QOPMJICHUIO TTUCHMEHHBIX PA0OT, BBIMONHIEMBIX CTYJECHTAMU W CIIYIIATEISIMU
JAB®Y (2011 r.) wmm Meroanueckumu ykazanusimu [HIOM  JIBOY 1o

BBINIOJIHEHUIO U O(QOPMIICHUIO BBITYCKHBIX KBaIU(UKAIMOHHBIX U KYPCOBBIX
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pabort (coct. B.B. JIuxaueBa, A.b. Koconanos, I'.M. CsicoeBa, E.Il. Bonogapckas,
E.C. ®umenko. — BnaguBoctok: U3natenbckuii nom JlanpHeBocT. deaepai. 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  MNJI3  y4uuThIBalOTCS  COOTBETCTBHE  COAECPKAHUSA
WHIUBUyAIbHOMY 3aJJaHUI0, Y€TKOCTh CTPYKTYpHI paOOThl, yMEHHE pabOTaTh C
MPOTPaMHBIM OOECIICUCHUEM, JIOTUUECKU MBICIUTD, BIAJETh MPOPECCUOHATBHON
TEPMUHOJIOTHEH, FPAMOTHOCTH O(OPMIICHUSI.

[To pesynpratam npoBepku M/I3 u ero 3ammuThl CTYJCHTY BBICTABIIACTCS
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 3aJ[aHMsI, TPAMOTHO OMHCAJl XOJ PEIICHUS, KOPPEKTHO HCIIOIH30BAl METOMIbI
aHallu3a U MOJEJIMPOBAHUSA, HCIOJIb30BaJ MPO(ECCHOHATBHYIO TEPMUHAIOTHIO.
@dakTHYecKuX OMUOOK, CBA3aHHBIX C TIOHMMaHHWEM [OAXOJ0B K PELICHUIO
MOCTABJICHHBIX 3aJ1a4, HET; rpaduuecku padota ohopMiieHa MPaBUIbHO;

— 85-76 OamnmoB — paboTa XapaKTepU3YeTCsS CMBICIOBON IEITBbHOCTHIO,
CBSI3HOCTBIO U TOCJIEOBATEILHOCTHIO U3TIOKEHUS; OMyIIeHo He Oomnee 1 ommbku
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. JlomyiieHsl OJHa-ABE OIIMOKUA B
odopmIIeHUHU pabOTHI;

— 75-61 Oay1 — CTYJEHT MPOBOJUT JIOCTATOYHO CAMOCTOSITEJIBLHBIN aHAJIN3

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

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

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

IIpumepsl pacueTHO-Tpaduueckux padboT MO AUCHUILIHHE «IKOHOMETPHKA,

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 OOBICHSIONIEH MEPEeMEHHOW X, MPUHUMAIOIIEH
3HaueHus ot 0 mo 11.

2. Haiiti BBIOOpOUHBIN KOA(D(DUIIMEHT KOPPENALUN U TMPOBEPUTH THIIOTE3Y 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
IPYIINUPOBKHU JAHHBIX MO 4 UHTEpPBAJIaM MO MEPEMEHHOM X.

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

6. HaiftTu uHTEpBaJIbHYIO OIEHKY KOPPEISIMOHHOTO OTHOIIEHUS C
JIOBEPUTEIILHON BEpOSITHOCTHIO 90%.

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

COOTBCTCTBYIOHIHUC COACPIKATCIILbHBIC BHIBOBI.
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nas32

1. Ilpennoxuth comepKaTeabHy0 SKOHOMHUYECKYIO IIOCTaHOBKY, B KOTOPOH
UCCIIEyeTCsS B3aMMOCBSI3b 2 TIOPSAKOBBIX TMEPEMEHHBIX (MHIUBUIyalbHBIC
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 YKOHOMUYECKYIO TIOCTAaHOBKY, B KOTOPOIi
UCCIIEyeTCs B3aUMOCBS3b 2 KaTErOPU30BAHHBIX NEPEMEHHBIX (MHAUBHUAYaJIbHbIC
3HAYEHHs] BBECTH CAMOCTOSTEIHHO, YMCIIO TPajaliii MPU3HAKOB COOTBETCTBEHHO
paBHO 3 u 4). [locTpouTh MaTpuily paBHOMEPHOI'O pacIpeaeIeHUS.

5. HaiiTu BIOOpOUHOE 3HAUYE€HUE KBAAPATUYHON CONPSKEHHOCTH.

6. Haiitu BpIOOpOuHOE 3HaueHune kodpdumnumenta Kpamepa u mpoBeputh
TUIIOTE3Y O HAJIMYMH CBSI3U MEX]ly IEPEMEHHBIMU NpU ypoBHE 3HaunuMocTH 0,1%.

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

COOTBCTCTBYIOIIHC COACPIKATCIbHBIC BHIBObI.

N33

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

2. [locTpouth (QYyHKIMIO JIMHEWHOW pErpeccru, MPOUHTEPIPETUPOBATH
coJiepKaTesbHO ee KO3 (PUIIMEHTHI.

3. ITocTpouTh PETPOCIIEKTUBHBIN NPOTHO3 U BBIYUCIUTD CIIyYalHbIE OCTATKH,
a TaK)Ke MPOTHO3 [T CUTYalluU, KOrJa xH oynet Ha 10% BbIIIIE CBOETO CPETHETO
YPOBHS, a x® _ Ha 5% Hike cpeadero. OUEHUTh CPEAHIO OMUOKY MPOTHO3A.

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 MOJYyYUTh TpeOyeMble UUCICHHBIE 3HAYEHMS, HO U JaTh

COOTBCTCTBYIOIIHC COACPIKATCIIbHBIC BBIBOJLI.

N34

1. [Ipennoxuth coaepKaTeIbHy0 YJKOHOMUYECKYIO IOCTAaHOBKY 3a/1a4H,
B KOTOpOH 00BEM MPOAAK HEKOTOPOrO TOBapa 3aBUCUT OT LIEHBI U OT CE30Ha
(MHAMBUIyaTbHBIEC 3HAUYCHHSI BBECTH CAMOCTOSTENIBHO, UCIIOIL30BaTh MOCE30HHbBIC
nanubie 3a 2015-2017 roapl, KOppEeKTHUPOBKA Ha YPOBEHbB IIEH HE TpeOyeTcs).

2. [locTpouTs nUHEHHYIO perpeccuro o0beMa MNpoAaXX OT LEHBI,
MPOUHTEPIPETUPOBATh  COJAEPKATEIbHO €€ KOA(D(UIMEHTHI U  3HaYCHUE
koddduimenTa aeTepMuHaAIMU, OOOCHOBAaTh 3HAYMMOCTh WM HE3HAYUMOCTH
perpeccopa. JloMOJHUTENbHBIM BTOPOM Oaml Jaercsi, €CliM I€Ha OKa3bIBaeTCs
HE3HAYUMOM.

3. [TocTpouTh TMHENHYIO PErpeccuto 00bemMa IpoJax OT LIEHBI U CE30Ha,
MPOUHTEPIIPETUPOBATH COACPKATEIHHO €€ KO PHUIIMEHTHI, TPOJEMOHCTPUPOBATh
3HAYMMOCTh WJIM HE3HAUMMOCTh perpeccopoB. [locTpouTs 4 MporHo3Heie MOAEIH —
JUIS. KOKJIOTO U3 CE30HOB. J[OMOMHUTEIBHBIN BTOpPOM Oaiij AaeTcs, eciu IieHa U
XOTsI ObI OJTUH U3 CE30HOB OKa3bIBAIOTCS 3HAYNMBIMHU.

4. [Toctpouts mnporuo3 s BecHsl 2018 roma, ecaum ueHa OyaeT
noBbilieHa Ha 10% OTHOCUTENBHO CPEIHETO 32 3 TOJ1a YPOBHSI.

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

COOTBCTCTBYIOIIHUEC COACPIKATCIIbHBIC BLIBOABI.

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

KOTOPOM HCCIEAYETCS 3aBUCUMOCTh PE3YJIbTUPYIOLIEH NEPEMEHHOM Y OT
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OOBSCHSAIONIEH  TMepeMeHHOWM X  (MHAMBUAYyadbHBIE  3HAYECHHS]  BBECTH
CaMOCTOATENLHO, 00heM BBIOOPKH N=10).
2. [TpoBectn npeodpazoBanue bokca-Kokca amst pe3yabTHpyrOIIeii

HepeMeHHOﬁ Y ¥ IOCTPOUTH COOTBECTCTBYIOIIWEC JIMHCAPHU30BAHHBIC MOJICIIH.

3. Haiiti BennuuHy A* ¢ TOUHOCTBIO 10 IECATHIX.
4. Belnucath MporHo3Hyto (hopmyity s UCXOIHON NEPEMEHHON Y.
5. Ocy1iecTBUTh IPOTHO3 U HAUTU KOIPPUIIMEHT JETEPMUHALIIH.

Baxxno He IMPOCTO IIOJIYUIUTDb TpC6yCMBIe YHUCJICHHBIC 3HAYCHHA, HO U OaTb

COOTBCTCTBYIOIIHC COACPIKATCIbHBIC BBIBOLI.

na3e6
1. Ckauate 100 mompsiq uWAyHIMX 3HAYEHUH OQPUIUAIBHOTO Kypca

noJutapa, ocranorienHoro 1b 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 1aTh 00OCHOBaHUE.
4. Jlyis BBIOpAaHHOTO TpPEHJA MOCTPOUTH PETPOCHEKTUBHBIA IMPOTHO3 U

€ro OIMOKH, a TAK)Ke MPOTHO3 Ha 2 MOCICAYIONINX JTHSL.

5. [TocTpouTh CKOJNB3SIIEE CPEAHEE IO 5 TOUKAM.

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

BaxxHO HE mpoCTO MONy4YHnTh TpeOyemble YUCICHHBIC 3HAYCHMS, HO W JaTh

COOTBCTCTBYIOIIHC COACPIKATCIbHBIC BBIBOEI.

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

NopsiziKa.
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2. [TocTtpouTe MOJENb aBTOpErpeccuu 1-mopsaka. AHaIUTHYECKH (B
BUjIe (hOpMYJIBI) 3amucaTh MPOTHO3, BKIIOYAIONUN TPEHA U3 paboThl 6 U MOJENb
00pabOTKH OCTATKOB.

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

4. [IpensioxkuTh colepKaTeIbHYI0 SKOHOMHYECKYIO IIOCTaHOBKY, B
KOTOpPOW  HCCIEenyeTcsl  3aBUCMMOCTh  00bEMa  MpOJaX  OT  PEKJIaMbl
(MHIUBUyaJdbHbIC 3HAYEHHS BBECTH CAMOCTOATEIbHO, 00beM BbIOOpKH N=10),

IIOCTPOUTH JIMHENHYIO MOJIETIb.

5. [loctpouts naroByro Mozens Koiika, HHTEpIpETHPOBATH €€
KO3 PUITECHTHI.
6. OcyliecTBUTh PETPOCIIEKTUBHBIN MIPOTHO3 MO JIaroBol Mojienu Korika

(OrpaHUYUTBCS 3aBHUCHUMOCTBIO OT TEKYIIETO U TpeX MPEeAbIAyIIUX MEepPHOJIOB),
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€OPETHUUYECKOTO MaTepualia, MOATOTOBKH K BBIOJIHEHHIO W 3aINUTE
WHIUBUIYAIbHBIX JOMAIlHUX 3aJaHud W crade »sk3amena. s ymoOcTBa
MOJIb30BAHUSI BOMPOCHI JJII CAaMOKOHTPOJS pa3OUTHI MO pas3ieliaM U TeMaMm

TEOPETUYECKON YaCTH KypCa TUCIUIIINHBI.

Paznen |. OcHoBaHMS 3KOHOMETPUKH

Tema 1. BBenenue B 3koHOMeTpUKY. KoppeasiiuOHHbBIN aHAIN3

1. Turnosble 3a1a4l 5JKOHOMETPUKH.

2 DTarbl 5)KOHOMETPUUECKOTO aHaJn3a.

3. KoppensiunoHHbIi aHaTU3 KOJIMYECTBEHHBIX IEPEMEHHBbIX.
4 OCHOBHBIE MMOKA3aTEJId TECHOTHI CTATUCTUYECKOMN CBSI3H.
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S. [IpoBepka runoTe3bl 0 HAIMYUKA 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 3HAYCHUS

KOPPCILIMUOHHOT'O OTHOIICHMUA.

Tema 2. MHoXecTBeHHbIe JiMHeHHbIe CBsa3W. IlopsaakoBbie H

KaTeropu3soBaHHbIC ICPEMECHHBIC

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

3. MHOoXecTBEHHBIN KO3(PPUIUEHT KOPPEIALHUU.

4, IIpoBepka rumnoresbl O HAJIWYUM MHOKXECTBEHHOW JIMHEUHOM CBSI3H.

KOppCHHHHOHHLIﬁ aHaJIn3 MMOPAAKOBBIX IICPCMCHHBIX.

S. Panrosslii ko3 puuueHt koppensiuun CnupMeHa.

6. Panrossiit koaddunment koppensuuu Kennanna.

7. [IpoBepka THMOTE3bI O HAIMYMU CBS3H MEXIY MOPSIKOBBIMU
NEPEMEHHBIMH.

8. CBsI3b MEX]ly HECKOJIBKUMU MOPSAAKOBBIMU IEPEMEHHBIMHU.

Q. [IpoBepka THMOTE3Bl O HATUYUHA CBSI3M MEXIYy HECKOJIBKHUMHU

IIOPSAKOBBIMU IIEPEMEHHBIMU.
10. KoppensunoHHbIN aHann3 KaTerOpU30BAHHBIX ITEPEMEHHBIX.

11. KBagpaTnuHast CONpsSKEHHOCTbD.

Paznen |l. Perpecuonnblii aHA M3 U IKOHOMETPUYECKOe MOIeTMPOBaHUE

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: COCTOSITEIIbHOCTb, HECMEIICHHOCTb,
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3¢ (HEKTUBHOCTD.

4, 3HAYMMOCTb PErPECCOPOB.

S. [TocTpoenue JOBEpUTETHLHOTO 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'eTepockenacTHYHOCT, U aBTOKOppe sinusa. HeonHOpoaHOCTD.
JlaMMuU-1IepeMeHHbIe
1. OO6oOmeHHass JIMHEWHAs MOJENIb MHOXXECTBEHHOM  perpeccumu.

O0600111eHHBIN METO/T HAMMEHBIIIUX KBAJPaTOB.

2. Mopens ¢ rerepocKe1aCTUYHBIMU OCTaTKAMM.
3. B3BelieHHbIN METO HAMMEHBIINX KBaIPATOB.
4, [IpoBepka rerepockenacTUYHOCTH. IIpakTMdeckoe  OLEHHBaHUE

MOACIH C ICTCPOCKCAACTHIHBIMHA OCTATKAMMU.

5. Moenb ¢ aBTOKOpPETMPOBAHHBIMHU OCTaTKaAMHU.

6 OO000UIEHHBI METO HAMMEHBIINX KBaJAPATOB.

7. [TpoBepka aBToKoppensiuu. Kputepuii lapouna-Yorcona.

8 [TpakTrdeckoe OICHMBAaHHE MOJEIH C aABTOKOPPEIMPOBAHHBIMHU

octatkamu. 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 Buga 3aBucumoctr. Meton npo6 u omubok. Meton Bokca-

Koxkca. Bunsl 3aBucumocrteii B Metone bokca-Koxkca.

3. bunapHbie pe3ynpTUpYOMKE MmoKa3aTean. JIorut- u npoOuT-Moaeny.
[IpakTrdeckas peanusaius JIOruT- u mpoOUT-MoeeH.

4, OnpeneneHue  CKOJB3SIIETO  CPEIHEr0 B KPAGBbIX  TOYKAX.
Onpenenenne CKONb3SIIIErO0 CPEAHETO IO YETHOMY YUCITY TOYEK.

S. DKCIMOHEHIINAIBHO B3BEMIEHHOE CKOJIB3SIIEE CPEAHEE.

6. Ce30HHOCTh M €€ YCTPaHECHHE C IMOMOIIBI) CKOJIB3AIIETO CPEIHETO.

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

Pasznea |11. Ananu3 BpeMeHHBIX PSAIOB M NAHEJbHBIX JTAHHBIX

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

1. OcHoBHBIE (PaKTOPHI, GOPMUPYIOITUE BPEMEHHOM PSII.

2 AJITUTUBHASA U MYJIbTUILIMKATUBHAS MOJEIb.

3 Hecnyuaiinasa cocrapisroiasi BpEMEHHOTO psiaa.

4, Kpurepuii cepuil, TOCTPOEHHBIN HA MEIUAHE.

5 Kputepuii BOCXOASIIUX U HUCXOIAIINX CEPUM.

6 Kpurepuit A60Oe (kBaapaToB NOCIEI0BATENbHBIX PA3HOCTEN).

7. [TonmHOMUaNbHBIE TPEHIBI. DKCIMOHEHINATbHBIN TPEH].
AJTOPUTMUYECKUE TPEH/IBI.

8. Ckoup3siiiee CpenHee. Hannyumme 3HA4YECHUS BECOBBIX

ko3 puIeHTOB.

Tema 7. Moaean o6padoTku octatkoB ARMA. JlaroBbie Moaeau

1. Mopenu o0paboTKH OCTaTKOB. ABTOPErpeccHs IEPBOTo MOPsIKa.
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2. ABTOperpeccust BTOporo nopsijika. ABToperpeccust nopsiaka p.

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

4, BrisiBieHUE TTOPsiAKa MOJIETH € TIOMOIIBI0 KOPPEIOTPAMM.

S. ABTOpErpecCHUOHHBIE MOJIETTM CO  CKOJB3SIIUMH CPEIHUMHU B
octarkax. OnepaTopsl ciBura Bo BpeMeHu. [Ipobiema nepenapamerpusaiuu.

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

7 MHOTrOMEpHBIN BpEMEHHOU PsI.

8. JlaroBbie Mozi€IH.

9 PerpeccroHHbIE MOJIENH C pACTIPEACICHHBIMU JIaTaMH.

10. Mopens Koiika.

11. [TonrnroMuaneHas narosas ctpykrypa [llupau AnMoH.

Tema 8. IlanenbHble 1aHHbIe. IIpo0JieMa 3HIOTeHHOCTH

1. [lanenwHbie nmaHHbIC. [laHenbHBIE JaHHBIE C HAJUYAEM JIBYX
NEPUOJIOB: CPaBHEHHE <«JIO» U «mocie». Perpeccuss ¢ (UKCHPOBAHHBIMU
b dexramu.

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

3. [Ipobnema snorennoctu. Hanmuure 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 06pa30BaHI/I$I
«/1aJIbHEeBOCTOYHBIN (eepaibHbIN YHUBEPCUTET»
(ABDY)

MKOJIA 9dKOHOMUKHU U MEHE/UKMEHTA

®OHJA ONEHOYHBIX CPEACTB

M0 TUCHUILIHHE «IKOHOMETPHKA»

Hamnpagienne moaroroBku 38.03.04 N'ocynapcTBeHHoe 1 MYHHIIMTIAJIbHOE YIIPABJICHHE
®opMa OATrOTOBKH OYHAasI

r. BnagusocTok
2017
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IHacnopt oHIa OLIEHOYHBIX CPEACTB

Kox u ¢popmysmpoBka
KOMIIeTEeHIIUH

Jtanbl GOPMUPOBAHUA KOMIETEHIMH

OIIK-6 crtocoOHOCTB pemiaTh
CTaH/IapTHBIC 337291

UCTOYHUKH HWH(OpPMAIMU, HEOOXOIUMON Ui
NPOBEICHUS HCCIEIOBAHUMN, CIIOCOOBI pabOTHI C

. 3HaeT
npodeccuoHanbHOM 3apyOeKHBIMU U OT€YECTBEHHBIMH 0a3amMu
JIeSATeIbHOCTH Ha OCHOBE
MH(pOPMALMOHHOM 1 PUMEHSTh uHGOPMAIIHOHHO-
OubHorpaduueckoii KyabTyphI KOMMYHUKAIIMOHHBIC TEXHOJOTUU ISl PELICHUSI
C IPUMEHEHUEM Ymeer =
p CTaHIapTHBIX 3aja4 npodeccuoHaIbHOM
MH(OPMAIHOHHO- JeATeIbHOCTH
KOMMYHHKAI[MOHHBIX
. HABBIKAMU pelIeHHs MPOo(eCCHOHATBHBIX 3a]a4a C
TEXHOJIOTHH U C y4ETOM . .
. Y4€TOM OCHOBHBIX TpeOOBaHUN WH(OPMALMOHHON
OCHOBHBIX TpeOOBaHHI Biajeer
. 0e30macHOCTH
UH(POPMALIMOHHOM
0e30MacHOCTH
COBPEMEHHBIC HCCJIEIOBATEIBCKUE TOAXOAbl U
MPEIMOCBUIKA WX TMPUMCHCHHSI B PA3IHYHBIX
3upaer | CLiEHapusax
IIK-3  ymeHneMm  MNpHMCHSTH BBISIBIIATH IIPOTUBOPEYMS u pa3phIBHI,
OCHOBHBIC SKOHOMHYCCKHUC CYIIECTBYIOIIME B TEOPETUUECKUX, KAUECTBEHHBIX
MCTOMBI AJIA YHOpaBJICHAA A KOJWYECTBECHHLIX HCCICHOBAHUAX U JAaHHBIX,
roCcy1apCTBCHHbIM Bl Vmeer |omnpenensiTh TEHACHUUU HW3MEHEHUS M3y4aeMbIX
MYyHUIUIIATBHBIM UMYHICCTBOM, IIOKa3aTese, CHCTEMaTU3UpOBaTh HAy4dHbIE U
IIPHHATHA YIPaBICHICCKUX IIPAKTUYECKHE  JaHHbIE II0  HCCIELyEeMOMY
pelieHuit Mo OrOIKETUPOBAHUIO BOIIPOCY
U CTPYKTYype TOCYIapCTBEHHBIX
PYKTYP yaap WHCTPYMCHTAMHA MOWiCKa | COPTUPOBKH
(MyHUIIUTIAIBHBIX ) aKTUBOB 9
UCCIIEIOBATENIbCKUX  JIaHHBIX W cTared B
OTEUYECTBEHHBIX U 3apyOexHBIX Hay4yHBIX 0azax
Braneer JAHHBIX, HABBIKAMU OIICHKU TTTyOWHBI U KauecTBa
UCCIIEIOBATENbCKUX  paboT,  (GopMupoBaHue
OIICHKM  TEHJACHUUN  pa3BUTUA  HM3y4aeMbBIX
IIPOLIECCOB B KOHTEKCTE TIPHHSITHS

YIPaBIECHYECKUX PEILICHUI

Ne Kourposmpye- | Koasl u 3Tansl Ouenounple cpeacTna
- /;1 MbI€ pa3ieiibl (l)OpMI/IpOBaHI/ISI Telcymui/i IPOMEKYTOYHAS
AUCUMIITUHBI KOMIeTeH Ui KOHTPO.Ib aTTecTamus
Pasznen L. PacuetHo-
OcHoBaHus rpaduyeckas
abota (I1P-
JKOHOMCTPHKH p ( KontponbsHas padota (I1P-2),
3naer | 12)
3agaun: 1,4, 7
Paznen II. CuryauMoHHBI
3. . | OIIK-6
PerpecronHsIi e 3aaauu (I1P-
aHaIIN3 U 11)
DKOHOMETPHUYEC PacuetHo-
P KonrponwsHas padora (ITP-2),
KO€ VYmeer | rpaduueckas
3amaun: 1,4, 7
MOJIETUPOBaHUE pabota (I1P-
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12)
CutyalroHHbI
e 3agaum (I1P-
11)
PacuertHo-
rpadugeckas
padora (IIP- Konrpomasnas pabora (ITP-2),
Bnageer | 12) ]
3amauu: 1,4, 7
CuTyalmoHHbI
e 3agaun (I1P-
11)
PacuerHo- KonrpounsHas padora (ITP-2),
rpadudeckas 3amadm: 2, 3, 5,6
Paznen L. pabota (I1P-
OcHoBaHus 3unaer | 12)
SKOHOMETPHUKH CuTyanlHOHHBI
e 3agaum (I1P-
Paznen I1. 11)
Perpecnonnslii PacuerHo-
aHallu3 u rpadudeckas
. ilg(e)HOMeTPWIeC k3 | Vueer Eg?om (P Kountponsuas padora (ITP-2),
3amayu: 2, 3,5, 6
MOJEIINPOBAHUE CuryauoHHBI
e 3agaum (I1P-
Pasgen 1. 11)
Amnanus PacuetHo-
BpPEMEHHBIX rpaduueckas
PANOB U padora (1P- KonrpounbHas padora (ITP-2),
MaHEIIbHBIX Bnanmeer | 12) .
3agauu: 2, 3,5, 6
JAaHHBIX CuTtyannoHHBI
e 3amaun (I1P-
11)

HIxayna oueHuBaHus YPOBHA ¢POPMHUPOBAHHOCTH KOMIIETEHIUI

Kon u
Jransl popMUpPOBAHUA
¢popmynupoBka Kpurepumn IMoka3zarenu
KOMIIETEHUMH
KOMIIETEHUMH
OIIK-6 HUCTOYHUKHU HUCTOYHHUKHU
3HaHUE OCHOBHBIX
CIOCOOHOCTH WHPOpMAIIH, UHQOpMAITUH,
. . WCTOYHUKOB MH(POPMAIIH,
pemarb HEOOXOUMOH I | HEO0OXOAUMOH JUIst
3Haer MTOXO0/I0B K IMOJTYYEHUIO K
CTaHJapTHbIE MIPOBEICHUS MIPOBEIECHUS
(topo- N . HUM JIOCTYTIA, a TAKKE
3a71a4u ., HCCIIeI0BaHUH, HCCIIEI0OBaHUH,
TOBBIH 0a30BBIX OCHOB
npogeccruoHaNbH CrocoObI paboTHI C | CITOCOOBI PabOTHI C
< YPOBEHB) ITOPUTMOB TIOMCKA U
Oii AEATEIILHOCTH 3apyOeKHBIMH U 3apyOeKHBIMU U
arperupoBaHus
Ha OCHOBE OTE4YECTBEHHBIMU OTEYECTBEHHBIMU
HHPOPMaLUH
UHPOPMAITUOHHO Oazamu Oazamu
Hu MIPUMEHSITh MPUMEHSTh YMEHUE pelaTh
oubnuorpaduuec Vueer WHPOPMALMOHHO- | HH(POPMALUOHHO— CTaHJapTHBIE 3a/1a4U
KOH KyJBTYpBI C (nposu KOMMYHHMKALIMOHH | KOMMYHUKAIIHOHHBI npodeccuoHanbHON
NpPUMEHEHUEM HprIﬁ) bI€ TEXHOJIOTUU € TEXHOJIOTHH JIJIsI JESITETTbHOCTH C
MH(POPMALMOHHO- Y JUISL peLICHUS peleHus MIPUMEHEHUEM
KOMMYHHMKaIIMOHH CTaHIAPTHBIX CTaHJAPTHBIX 3a/1a4 COBPEMEHHBIX
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BIX TEXHOJIOTUH H 3aau npodeccuoHaTbHON “H(OPMAITMOHHO-
C y4eToM podeCCHOHANTBHO JeSITETbHOCTH KOMMYHHKAIIMOHHBIXE
OCHOBHBIX 1 NeATeNhbHOCTH TEXHOJIOTHIA
TpeOOBaHUIA BJIAJICHUE METO/IaMU
UHPOPMAITUOHHO HaBBIKAMHU CaMOCTOSITEIIBHOTO
. HABBIKAMU PEIICHUS
it 6e3omacHOCTH pelIeHus peleHus 3a1a4 B
poecCUOHATBHBI MpO(heCCHOHATLHAIX COOTBETCTBYIOIICH
Bnageer | x 3amauac yderom 3a1ata ¢ yacTom npodeccuonanpHOU chepe
(BBICOKHIA) OCHOBHBIX OCHIOBHDIX, C y4eToM
. TpeOOBaHMIA
TpeOoBaHUi . COOTBETCTBYIOIINX
UH(POPMAITUOHHOM MH(OPMAIIHOHHOH TpeOOBaHUIA
Oe3omacHoOCTH .
0e30macHOCTH nHpOpPMAITHOHHON
Oe3omacHOCTH
— CIOCOOHOCTH
MIEPEYUCITUTD U
0XapaKTepU30BaTh
COBpPEMEHHbIC
HCCIIeIOBATEITLCKUE METOJIBI
M IOAXO0/Ibl HA OCHOBE
SKOHOMETPHYECKOTO
MOJICITUPOBAHUS,
MPUMEHUMBIE B KOHTEKCTE
yIpaBICHUS
rocyaapCTBCHHLIM U
MYHUIUIIAJIbHBIM
[IK-3  ymenuem UMYIIECTBOM;
MIPUMEHSATh 3HaHUE — CIOCOOHOCTH
OCHOBHBIC COBPEMEHHBIX MIEPEUUCIIUTD U
9KOHOMUYECKHE HCCIIeIOBATEIHCKUX 0XapaKTepU30BaTh
METO/TbI JUTST METO/IOB, OCHOBHBIE
YIpaBICHHS MIPEIOCHUIOK UX WHCTPYMEHTAaJIbHbBIE
TOCYIapCTBCHHBI COBpPEMEHHbBIE MPUMEHCHUS B cpencta st 00pabOTKH
M u 3 HCCIICIOBATEIILCKU Pa3IMYHBIX 9KOHOMHYECKHX JIAHHBIX B
MYHUIUIIAJIIbBHBIM (HI-EZ)C(’)I‘- € IoaxXoabl U CHCHapuiax XO0A¢€ NOCTPOCHUA
HUMYIIECTBOM, rOBLI MPEANOCHUIKH UX KOHCTPYHPOBAHNA 9KOHOMHUYECKHX,
TPUHSTUS ypOBeHb) MPUMEHEHUS B J3aitHa (hMHAHCOBBIX U
YIPaBICHUECKUX Pa3IUYHBIX HCCIIeI0BATEIBCKUX OpTraHU3aIMOHHO-
peleHui o CIICHAPHSIX MPOCKTOB B YIpaBIeHUYECKUX MOJIEIIEH;
OrO/KETHPOBAHH KOHTEKCTE — CIOCOOHOCTH
10 U CTPYKType yIpaBJICHUS MIEPEYUCIIUTh TPEOOBAHUS
roCyJIapCTBEHHBIX roCy/1apCTBEHHBIM K KPUTHYECKOMY aHAJIU3Y
(MyHUIIUDATEHBIX ¥ MYHUITUTIATEHBIM MOJTyYaeMbIX B XOJI¢
) aKTHBOB HUMYIIECTBOM 3KOHOMETPHYECKOTO
MOJICTTMPOBAHHUS
pe3yIbTATOB;
— CIocoOHOCTh
NEPEUUCINTL U
0XapaKTepU30BaTh
TpeOOBaHMS K
HUHTEPIpeTaluu
MOJIy4a€MbIX B XOA€
SKOHOMETPHUYECKOTO
MOJICTTUPOBAHUS
pe3ynbTaToB B KOHTEKCTE
MPUHATUSA
YIIPABJIEHYECKUX
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peleHuii mo
OI0KETUPOBAHUIO U
CTPYKTypE
rOCyJapCTBEHHBIX
(MyHHIIMTIATHHBIX )
AKTHUBOB

— CHOCOOHOCTH
OCYIIECTBIISTD
KaOWHETHBIE U I10JIEBBIE
HCCIIEI0BAHMUS, CTPOUTD

BBISIBJISITD yMEHUE
3KOHOMETPUYECKUE
IIPOTUBOPEYHUS U OCYLIECTBIATh
MOJIEJIN, UX aJanTanuio K
pas3pbIBEL, peanus3anuo
KOHKPETHBIM 3aJja4yam
CYLLECTBYIOIME B | MCCIIENOBATEIIbCKUX .
YIIpaBJICHHUS,
TEOPETUYECKHUX, OPOEKTOB B
— CMOCOOHOCTH MOAOHPAThH
KA4ECTBEHHBIX U COOTBETCTBUHU C
N ONTUMAaJIbHBIE
KOJIMYECTBEHHBIX IIOCTABJICHHOU
o HUCCJIEI0BATEIILCKUE
HUCCIIEOBAHUSX U 3aJ1a4eii, CPAaBHUTH
METO/BI ISl KOHKPETHBIX
JIAHHBIX, II0JIyYEHHBIE
Ymeet HCCIIEI0BATEIBCKUX
OIIpELEIIATE pE3YIBTATHI C YK€
(nponBu- IIPOEKTOB B paMKax
. TEHICHLIUU AMEIOLIUMUCS
HYTBHIi) KOHKPETHBIX
U3MEHEHUS pe3yapTataMu B
YIIPAaBJIECHYECKHUX 3a1a4 B
U3y4aeMBIX BOIIPOCAX IPUHATHS .
. COOTBETCTBYIOLLEN
oKasareJieu, YIIPABIECHUYECKUX o
N npodeccuoHanbHON cdepe;
CHCTEMAaTU3UPOBAT peLIeHni 10
— CIIOCOOHOCTh
b HAy4YHBIE U OTOIKETUPOBAHHUIO
AHAIU3UPOBATH
MPAKTUYECKUE U CTPYKType
pENpPE3EHTaTUBHOCTD
JIQaHHBIE T10 TOCYZapCTBEHHBIX
MOJIYYCHHBIX PE3yJIbTAaTOB;
HCCIIETyeMOMY (MyHUIIHITATHHBIX ) 5
BOIIPOCY AKTHUBOB — CHOCOOHOCTR
COMOCTABIISITH CUJIBHBIE U
ci1abblie CTOPOHBI Ju3aiiHa
HUCCIIEI0BATEIILCKOTO
MIPOEKTa
HHCTPYMCHTaMH BJIaJICHAC — CHOCOOHOCTPH ITPUMEHSATH
IMOHCKa U METOJaMU KOJIMYECTBEHHBIC METObI
COPTUPOBKU KPUTUYECKOH IIpU peain3anuu
HUCCIIENOBATEIILCKU | OLICHKH IIOJIXOJIOB K HCCIIEN0BATEIIBCKUX
X JIAHHBIX M CTaTeH | (hOPMUPOBAHUIO U MIPOEKTOB;
B OTEYECTBCHHBIX U | aHAIN3y JAHHBIX, — CHOCOOHOCTH
3apyOeKHBIX OLICHKE MIPUMEHATH KaYEeCTBEHHbBIE
Hay4JHBIX 0a3ax TIOJIYYEHHBIX METOBI IIPU PeaIn3alvuu
JIAHHBIX, pE3yabTaTOB, UX HCCIICIOBATEIbCKUX
HABBIKAMM OLICHKM | HWMIUIEMEHTAIUU B IIPOEKTOB;
Buianeer TIyOWHBI U CYILECTBYIOLIIEE — CIIOCOOHOCTH COBMECTHO
(BbicoKH) KadecTBa oJie 3HaHUH B NIPUMEHSITh KAYECTBEHHbBIE
HCCIEAOBATENbCKU | COOTBETCTBYIOIIEH U KOJIUYECTBEHHBIE
X pabor, cdepe ¢ yueTom METOJIbI IS JOCTUXKEHUS
(dbopMupoBaHue BCEX OrpaHUYEHUN BBICOKOT'O YPOBHS
OIIEHKH TEHJICHIIUN HCTIOJIB3YEMBIX BAJIUIHOCTH IIPU
pa3BUTHUS TEXHUK, a TAKKE peanmmsanuu
U3yIaeMBIX METOAaMH HCCIICIOBATCIIBCKUX
IIPOLIECCOB B TpaHC(i)OpMaIII/H/I MIPOCKTOB C HEIIa0JI0HHBIM
KOHTEKCTE MOJTYYECHHBIX AW3aNHOM;
TIPUHSITHS HCCIIEJOBATEIIBCKUX — CaMOCTOATEIILHO
YIIPaBIEHYECKHUX pEe3yIbTaTOB B TpaHchOpPMHUPOBATDH
peuieHuit BBIBOJbI U TI0JIy4CHHBIC B XO/€
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PEKOMEHIAIUH B MIPOBE/ICHHUSI UCCIICIOBAHUS
COOTBETCTBYIOMIEH pe3yabTaThl B BBIBOABI U
cdepe SIKOHOMHUKHI PEKOMEHIAIUH B
COOTBETCTBYIOLIEH chepe
SKOHOMUKH

gaquH0-3K3aMeHaHI/IOHHbIe MaTEepHAJIbI

OueHoOYHbIE CPEACTBA IS POMEKYTOYHOM aTTecTaluu
KoMmuiekT 3aganuii 1J1s1 KOHTPOJIbHOH padoThI

HpaRTqucmle 3aJaHudA 1Jd KOHTpOJIBHOﬁ paﬁoTbI o IMCIOMUIIJINHE

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

[IpensioxkuTh CoONEepIKATENIbHYI0O 3KOHOMHUYECKYIO TOCTAaHOBKY, B KOTOpPOH
HEKOTOpasi pe3yJbTUpYIoLlasi NepeMeHHas y (MHAUBUAYaJIbHbIE 3HaYEHHUS] BBECTU
CaMOCTOSITENIPHO) 3aBUCUT OT OOBSCHSIOUICH MEepeMEHHOM X, MNPUHUMAIOLICH
3HaueHua ot 0 go 11. Haiitm BbIOOpOYHBIA KOIPPUUMEHT KOPPEIALHH U
MPOBEPUTH TUIIOTE3Y O HAIMYMUM JIMHEHHOMN CBsI3W NpU ypoBHE 3HaunmocT 0,01.
HaiiTu uHTEpBaldbHYIO OLIEHKY KO3(P(ULMEHTAa KOPPEIALUUH C JOBEPUTEIbHON

BEPOSATHOCTHIO 99%.

3agauya 2

IIpennoxxuTh COAECPKATEIBHYI0 JKOHOMMYECKYIO IIOCTAaHOBKY, B KOTOpPOH
UCCIIEIyeTCs B3aUMOCBS3b 2 KaTErOPU30BAHHBIX NEPEMEHHBIX (MHAUBHUAYaJIbHbIC
3HAQYEHUSI BBECTH CAMOCTOSITENBHO, YUCJIO I'PANALMN MPU3HAKOB COOTBETCTBEHHO
paBHo 3 u 4). IloctpouTh MaTpuily pPaBHOMEPHOrO pacmpeneieHus. Haiitu
BBIOOPOYHOE 3HAYEHUE KBAJPATUYHOW compsbkeHHOCTU. Halitu BbIOOpOUYHOE
3HayeHue koad¢unuenta Kpamepa u mpoBepuTh TUIMOTE3y O HAIUYUHU CBSI3U

MEK]ly IEPEMEHHBIMHU TTpU ypoBHE 3HaUMMOCTH 0,1%.

50




3agaua 3

[Ipennoxuth COAEPKATEIbHYI0 SKOHOMHYECKYIO MOCTAaHOBKY, B KOTOpOil
UCCJIENYEeTCSsl 3aBUCUMOCTD PE3YIbTUPYIOIIEH MTEPEMEHHON OT ABYX OOBSICHSIOIMINUX
(MHIUBUIYaJdbHBIC 3HAYCHUS BBECTH CAMOCTOSTENIbHO, 00beM BbIOOpKH N=10).
[loctpouts  GyHKIMIO  JIMHEWHOW  perpeccud,  IPOUHTEPIPETHPOBATH
coJiepkaTesibHO ee KodpduinueHTsl. [1ocTpouTh pEeTpOCHEKTUBHBIA MPOTHO3 H
BBIYUCIIUTD ClIy4aliHbIE OCTAaTKH, a TaKKE€ MPOTHO3 ISl CUTyalllu, KOT/1a xH oyner
Ha 10% BbIllIE CBOETO CPETHETO YPOBHS, a x® — Ha 5% Hike cpeanero. OUEeHNTH

CPEIHIOI OIHUOKY MPOTrHO3a.

3anaua 4

[TpenytokuTh CcoAepKaTEIbHYI0 SKOHOMHYECKYIO ITOCTAHOBKY 3aJadd, B
KOTOpON 00BEM MpOJak HEKOTOPOro TOBapa 3aBUCUT OT IIEHBI M OT CE30HA
(MHIMBUAYyaTbHBIE 3HAYCHUSI BBECTH CAMOCTOSITEILHO, UCIIOIB30BATh MTOCE30HHBIC
nanabie 3a 2015-2017 ronpl, KOPPEKTHUPOBKA HA YpPOBEHb IIEH HE TpeOyeTcs).
[TocTtpouts 4 TPOTHO3HBIE MOJAENU — JJISI KaXIOTO W3 ce30HOB. [locTpouTh
nporno3 st BecHsl 2018 roma, eciu 1eHa Oyaer mnosbiieHa Ha 10%

OTHOCHUTEJIBHO CPEJTHETO 3a 3 TOJa YPOBHSI.

3agaya 5

[IpenyioxKUTh CONEPKATENBHYI0 3KOHOMHUYECKYIO IIOCTaHOBKY, B KOTOPOU
UCCJIENYyeTCsl 3aBUCUMOCTh PE3YIbTUPYIOLIEH MEPEMEHHON Y OT OOBICHSIOIIEH
nepeMeHHO X (MHAMBUAYaJbHbIE 3HAYEHUS BBECTH CaMOCTOSITENBHO, OOBEM
BeiOOpKku  n=10). TlocTtpouTs MoOAenu  JHUHEWHOW, JOrapuPMHUUYECKOH,
rUnepOoIMYECKOr, CTENEHHOM M SKCIMOHEHIMAIbHOW 3aBHUCHUMOCTU. Bblnucathb
IPOTHO3HYIO (HOPMYITy I UCXOAHOM nepeMeHHON Y. OCyIecTBUTh NMPOrHO3 U

HalTH KOAG(DUIMEHT JeTepMUHAIUY.

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

. Y KaxXJ0oro — CBOM J4aThbl, HX 00s13aTeNBLHO YKaBaTB!. HOCTpOHTI)

AKCTIOHEHITMAJILHO B3BEIICHHOE CKOJIb3sIee cpeanee mo 7 roukam, A=0,8.

3amaua /

[Ipennox)uTh COAEPKATEIBHYI0 SKOHOMHYECKYIO TOCTAHOBKY, B KOTOpOI
UCCJIENYeTCS 3aBUCUMOCTh 00bEMa MpOAAXXK OT peKJaMbl (MHIUBUIYAbHbBIE
3HAYCHUS BBECTH CaMOCTOSITEIIEHO, 00beM BBIOOpKH N=10), MOCTPOUTH TMHEHHYIO
mozaenb. Iloctpouts maroByro moxens  Koiika, uHTEpnpeTrupoBaTh €€
ko3 urenTsl. OCyIleCTBUTh PETPOCIEKTUBHBIM MPOrHO3 IO JIATOBOM MOJENN
Kolika (orpaHMYMTBCS 3aBUCUMOCTBIO OT TEKYLIETr0 M TpeX MpeabLayIIux

NEPUOJIOB), HANTH OIIMOKHU U KOA(P(OULIMEHT JeTepMUHALIUY.

Bapuanr 2

3agaua 1

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

[IpenyioxKUTh CONEPKATEIbHYI0O 3KOHOMHUYECKYIO IOCTAaHOBKY, B KOTOpPOH
HEKOTOpasi pe3yJIbTUpYIolIas NepeMeHHas y (MHIMBHIyalbHbIE 3HAYEHUSI BBECTH
CaMOCTOATENIbHO) 3aBUCUT OT OOBSCHSIOLIEH NEPEeMEHHOM X, MNPUHHUMAIOIICH
3HaueHuss oT 0 mo 11. OnpenenuTs 3HaAYEHUE KOPPENSIIIMOHHOTO OTHOILICHUS Ha
OCHOBE I'PYIIHUPOBKH JAHHBIX 10 4 MHTEpBajIaM MO MEPEMEHHOM X.

[IpoBepuTh IMNOTE3y O HAJIMYMU CBS3M MPOM3BOJIBHOIO BHJA IPU YPOBHE
3HaunMocTu 0,1. HaliTh MHTEpBAIBHYIO OLEHKY KOPPEJSIIUOHHOIO OTHOILEHHUS C

JIOBEPUTEILHON BEPOATHOCTHIO 90%.

3agaua 2
[IpennoxutTh COAEPKATEIbHYI0 SKOHOMHYECKYIO TOCTAHOBKY, B KOTOpOM

UCCIIEyEeTCS. B3aUMOCBSI3b 2 TOPSIAKOBBIX TEPEMEHHBIX (MHIUBUAYAJbHbBIC
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3HA4YEHHs] BBECTU CaMOCTOSITENIbHO, 00beM BbIOOpKU n=10, 00s3aTeabHO HaJIHUME
oObeIMHEHHBIX paHroB). HalTu BBIOOPOUHBIN KOIDPUIMEHT KOPPEIALUH
Crnupmena. IlpoBeputh rumoresy O HaJMYUM CBA3M MEXAY MEPEMEHHBIMHU IPU

ypoBHe 3Haunmoctu 1%.

3agaya 3

[IpenyioxKuTh CONEpPKATENIbHYI0 3KOHOMHUYECKYIO MOCTAaHOBKY, B KOTOpPOH
UCCJIENYETCsl 3aBUCUMOCTD PE3YJIbTUPYIOLIEH MEPEMEHHON OT ABYX OOBSICHSIOIMINUX
(MHIUBUIYyaJdbHBIC 3HAYCHUS BBECTH CAMOCTOSTENIbHO, 00beM BbIOOpKH N=10).
[TocTpouts (yHKUMIO ~ JIMHEWHOHM  perpeccuw, [IPOMHTEPIPETUPOBATH
coaepkatenbHo ee  Kod(pduuueHntel. [lpoBepuTh 3HAUMMOCTH KaXAOro W3
perpeccopoB mnpu ypoBHE 3HaunMMoOCTH S5%. IlocTpouTs 95-TIpOLIEHTHBIN
JIOBEpUTENbHBI HMHTEpBal JUIsl Kaxzaoro wu3 kodpduuueHntos. IlpoBeputs

SHAYUMOCTb MOJCJIN ITPHU YPOBHC 3HAYUMOCTH 5%.

3anaua 4

[Ipennoxuth coaepKaTeabHyl0 SKOHOMHMYECKYIO ITOCTAaHOBKY 3ajayH, B
KOTOpOH 00BEM MPOJaXk HEKOTOPOrO TOBapa 3aBUCHUT OT IIEHBI M OT CE30HA
(MHIMBUIYyaTbHBIC 3HAYCHUSI BBECTH CAMOCTOSITEILHO, UCTIOIB30BATh MTOCE30HHBIC
nanabie 3a 2015-2017 ronpl, KOPPEKTHUPOBKA Ha YpPOBEHbL IIEH HE TpedyeTcs).
[TocTpouTh JIMHEUHYIO pETPECCUIO obbema pOJaax OT LICHBI,
MPOUHTEPIPETUPOBATL  COAECPXKATEIBHO €€ KOAXDPUIMEeHTHI U  3HAYCHUE
kod(pduneHTa aerepMuHaAIMM, OOOCHOBATH 3HAYMMOCTh WJIM HE3HAYMMOCTh
perpeccopa. [TocTpouTs TMHEHHYIO perpeccuio 00beMa Mpoax OT IEHbI U CE30Ha,
MPOUHTEPIPETUPOBATH COACPKATEIBHO €€ KOIPDUIIMEHTHI, MPOAEMOHCTPUPOBATH

3HAYUMOCTh WJIA HE3HAYUMOCTh PErPECCOPOB.

3agaua 5
[IpensioxkuTh CconepKaTeIbHYI0 3KOHOMHUYECKYIO TIOCTaHOBKY, B KOTOpOM

UCCJIENYyeTCs 3aBUCUMOCTh PE3YIbTUPYIOIIEH MEPEMEHHOU Y OT OOBICHSIOIIEH
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nepeMeHHoOW X (MHAMBUIyalbHBIE 3HAYEHUS BBECTH CaMOCTOSITENIBHO, OOBEM
BeI0OpKH n=10). [IpoBectn nmpeodpazoBanue bokca-Kokca nis pesynpTupyromein
MEePEMEHHOM Y ¥ MOCTPOUTH COOTBETCTBYIOIIME JTUHEAPU30BaHHbIE MoJieu. HailTu
BENMYMHY A* ¢ TOYHOCTBIO JO JECAThIX. Bhimucarh mporHo3Hyro Gopmyiy s
UCXOJHOM TmiepeMeHHOM Y. OcCylecTBUTh MPOTHO3 M HaWTU KOIPPUIIMEHT

JIETEPMUHALIUY.

3amgaua 6
Ckavarp 100 mompsia uMaymux 3HAYCHWH OQUIMAIBLHOTO Kypca JJojuiapa,

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

IT. Y KaXJI0To — CBOM JaThl, UX 00s3aTelbHO yKa3atrh!. [locTpouth ckoib3siiee
cpeadee mo 5 toukaMm. [locTpouTh 3KCHOHEHIMATIBHO B3BEHIEHHOE CKOJB3SIICE

cpeanee no 7 Toukam, A=0,8.

3amaua /

JIns TaHHBIX 1O KypCy AO0JIapy U BRIOpAHHOTO TpeHJa U3 paboThl 6 TeperTu
K psy OCTaTKoB &. [1oCTpOMTH aBTOKOPPEISIIIMOHHYIO (DYHKIUIO 0 O-TIOpsaKa.
[TocTpouTs MOJENH aBTOpErpeccuu 1-nopsiaka. AHanUuTUYECKH (B BUAE HOPMYIIbI)
3amucaTh MPOTHO3, BKJIIOYAIOIMIMK TpeHA U3 padboThl 6 U MOACHb O0pabOTKH
octaTkoB. OCYIIECTBUTh PETPOCIICKTUBHBIN MPOTrHO3 M0 Mojeau. Haltn ommOku

1 K0AhDUITMEHT eTepMUHAIUY.

KpnTeme BBICTABJICHHUA OLICHKHU CTYJCHTY HA JK3aMCHE

o IMCIOMIIJIMHE «3ROHOMeTpI/IKa»

baJuisl Onenka
(perTHHTOBOI JIK3aMeHa TpedoBanus k cGpopMHUPOBAHHBIM KOMIIETEHUAM
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 33/1a4aMU, BOIIPOCAMH
U JpYyrMMH BUJAaMH TPUMEHEHHUs 3HAHUM, NpuyeM He
3aTpyJHSETCSl C OTBETOM IIpU BUAOM3MEHEHUU 3aJaHUH,
UCIONIb3YeT B OTBETE MaTepuan MOHOTrpapuiecKon
JAUTEPATyphl, MPAaBHIBHO  OOOCHOBBIBAET  IPHHSITOE
pelieHue, BialeeT pPa3HOCTOPOHHHUMH HAaBBIKAMU U
MIPUEMaMH BBITTOJTHEHUS TPAKTUYECKUX 3a]1a4.

85-76

«XOopouro»

OneHka «XOpOIIO» BBICTABISETCS CTYACHTY, €CJIU OH
TBEPIO 3HAET MaTrepuajg, IPpaMOTHO M IO CYILECTBY
W3JIaraeT ero, He JOIYCKas CYIIECTBEHHBIX HETOUHOCTEH B
OTBETE Ha BOMPOC, MPABWIHHO MPUMEHSIET TEOPETUUECKUE
MOJIOKEHUS TPU PELICHUU MPAKTUYECKUX BOMPOCOB U
3a/1a4, BJIaJieeT HEOOXOJUMBIMUA HABBIKAMH W TpUEMaMH
YX BBIIIOJIHEHUSL.

75-61

«YyHAOBJICTBOPU-
TCIIBHO»

OHGHKa «YOOBJICTBOPUTCIIBHO» BBICTABJIACTCA CTYICHTY,
CCJIM OH UMECT 3HAHHA TOJBKO OCHOBHOI'O MaT€pualia, HO
HC YCBOMII Cro I[CTaJICI;'I, A0IMYCKAa€T HCETOYHOCTH,
HCIOCTATOYHO IIPAaBHUJIbHBIC q)OpMy.]'II/IpOBKI/I, HapyIICHUA
JIOTHYCCKOM IIOCJICA0BATCIbHOCTHU B H3JI0OXKCHHUH
IporpaMMHOI'O MaTe€pHraia, UCIIbITbIBACT 3aTPYAHCHUSA IIPpU
BBIITOJIHCHHUU MMPAKTUYCCKUX pa60T.

60-0

«HEYAOBJIETBOPU-
TEIBHO»

Ouenka «HEYZIOBJIETBOPUTEIBLHO» BBICTABIISIETCS
CTYACHTY, KOTOpPbId HE 3HAET 3HAYMUTEIIBHOM YacTH
MIPOrpaMMHOI0 MaTepuania, JOIYyCKAaeT CYHIECTBEHHbIE
OMMOKH, HEYBEPEHHO, C OOJBIIMMU 3aTPyIHECHUSIMHU
BBITIONHSET MpakThueckue padoTsl. Kak mpaBuio, oreHka
«HEYIOBJIETBOPUTEIBHO» CTABUTCS CTYAEHTaM, KOTOpPBIE
HE MOTYT MPOJOIIKHUTH O0ydeHHe 0e3 TOMOTHUTETbHBIX
3aHATHI IO COOTBETCTBYIOIIECH NUCIUILINHE.

OIICHO‘-IHI)IC cpeacrea aJjist TeKymeﬁ arrecranmun

Bonpocs! 1J151 TECTOBBIX 32JaHUH 10 TUCHHUIUVINHE « IKOHOMETPHKA)

1.

Bbi0opka, coaep:kamias TPM H3MEpPEeHHSl — MHOIO HAaOJIIOIeHUIl, MHOIO

1oKasareJieil, IMHAMHUKA BO BpEMEHH

A. TlpocTpancTBeHHas BHIOOpKA.

B. MHoromepHsIii BpeMEeHHOU psI.

C. IlanenwsHbIC JaHHBIC.

D. Marpuiia napHbIX CpaBHEHHIA.

2.

Bo3Mo:kHblii crocod npeodpa3oBaHus JAHHBIX 1J151 00pbLOBI ¢ ayT/IaepaMu
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>
1
J

x—1.
X =(x-1)/x+1.

X =(x-1)".

X =(x+1)x/2.

.UU

KoppesinnoHHoe 0THOIIEHNE MOKA3BIBAET TECHOTY

. [TapHoi1 TMHENHHOM CBSI3H.

UU>-°°.D.0

. [lapHo¥i cBsi3M 001IETO BUAA.

C. ITapHOi#i CBSI3M, OUMIIIEHHON OT BIMSHUS IPYTUX TEPEMEHHBIX.

D. MHOX€eCTBEHHO! CBA3U OOIIEro BUA.

4. IToxa3aTenb TECHOTHI CBS3M, KOTOPbIA MOkeT IMPHUHUMATH OTPHLATE/IbHBIE
3HAYeHHUs

A. KosddummeHnt koppemsiuu.

B. KoppensironHoe oTHOLIEHUE.

C. Koaddumuent nerepMuHanium.

D. Bce noka3atenu orpaHUY€Hbl CHU3Y HYJIEM.

S. Haiinure HeBepHoOe yTBep k/ieHUe. Y POBeHb 3HAYMMOCTH — 3TO

A. BeposTHOCTb OLIMOKH [IEPBOT0 poJia.

B. 3apaercs npu npoBepke TUIIOTE3.

C. BeposTHOCTb OTBEPTrHYTh UCTUHHYIO THIIOTE3Y.

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

6. IIpoBepka rumore3bl 0 HAJMYUM NAPHOI JIMHEHHOW CBSA3M NMPOMCXOAUT C
NOMOIIBIO

A. PaBHOMEPHOTO pacnpeecHHUs.

B. HopmanbsHoTO pacnpeneneHusl.

C. Pacnpenenenus CThrO/ICHTA.

D. Pacnipenenenus ®umiepa.

7. JloBepHUTEJIbHBIA HHTEPBAJ CyKaeTcs

A. Ilpu yMeHbIIIEHUHU JOBEPUTEIBLHON BEPOSITHOCTH WJIM COKPALIEeHUH 00beMa BBIOOPKH.

B. [Ipu ymeHbIIeHNH TOBEPUTENBHON BEPOSTHOCTH MIIH POCTe 00BheMa BIOOPKH.

C. Ilpu yBenn4yeHnU T0BEPUTENHLHON BEPOSTHOCTH I COKpAIlleHNH 00beMa BEIOOPKH.

D. Ilpu yBenu4yeHun JOBEpUTENBLHON BEPOSTHOCTH I POCTE 00bEMa BBIOOPKH.

8. Cpenn yka3zaHHBIX HUKe 3HAYeHHI KOIQ(UIUEHTAa KOoppeasiuuu YKaxKuTe,

KOTOpOe XapakTepu3yeT HandoJiee TeCHYI0 JIMHEHHYI0 CBA3b

A.0,5.

56



B.0,1.

C.0.

D.-0,8.

9. Cpenn npuBeleHHbIX HUKe NMap 3HAYeHU KodGPUUMEeHTa KOppeJssunuu M
KOpPPpeJIsi-IMOHHOT0 OTHOLLICHUSI YKAKUTE HEBO3MOKHYI0

A.r=05 p=0,5.

B.r=02, p=0,.8.

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

D. Bce mapsl MOTyT peanu3oBaThes.

10. IToka3aTesb TECHOTHI CBSI3H, HEOTPAHUYEHHBIH CBEPXy

A. Kosdpunuent gerepMuHaIyy.

B. KoaddunmeHT KOHKOpaIuu.

C. KBagparuuHas CONpsiKEHHOCTb.

D. Bce orpanuuensl CBEpXY €IUHUIICH.

11. IIpu mocTpoeHHn 10BEPUTEIBHOI0 HHTEPBAJIA VIS YaCTHOr0 Kodgduuuenra
KOppeIsun

A. Ucnonb3yroTes Te e pOopMyJibl, 4TO U JUI HApHOTO KO3 PUIIMEHTa KOPPEIALUH.

B. Ucnonb3yrores Te sxe GopMyIibl ¢ coKpalieHneM o0bemMa BBIOOPKU Ha €IUHULLY.

C. Ucnomnp3yrorcs Te ke (HopMyIIbl ¢ COKpamieHrHeM 00beMa BEIOOPKH Ha YUCIIO TIEpPEMEH-
HBIX, OTHOCUTEJIBHO KOTOPBIX IPOUCXOIUT OUUIICHUE.

D. Ucnone3ytotcst apyrue Gopmybl.

12. Yka3aTh HeBepHOe yTBep:KIeHHne

A. TIprcoeIMHEeHIE HE3HAYMMOIT ITePEMEHHO MOYXET YMEHBIIHTH BEHInHy R,

B. Tlepexo/1 OT INHEIHOTO K KBAAPaTHIHOMY TPEH/Ty BCEr/Ia yBennamuBaer R

C. MHOxecTBeHHbIH KO3(PUIMEHT KOPPETSALUH B MOJIETIH HE MOXKET ObITh MEHBIIIE TAPHOTO.

D. Bce yrBepxieHHsI BEPHBI.

13. CBs13b MeKIy HECKOJIbKUMU MOPSAAKOBBIMH MepeMeHHBIMH OLleHUBAET

A. KBagparuuHas CONpsKEHHOCTb.

B. Koaddunment koHkopaammm.

C. Koappunment Kpamepa.

D. Koapdunuent Cnrpmena.

14. CBs3b MeK1y KaTeropu30BaHHBIMH NlepeMeHHbIMU OlleHUBaeT

A. Kosppunuent Kennanna.

B. Koadduuuent Kpamepa.

C. Koapdpumment Crimpmena.
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D. Kosddurnment konkopaamuu.

15. B kiaccuyeckod JIMHEHMHOW MOJeJM MHOKECTBEHHON perpeccuum He
NpearnoJiaraeTcs BoIIOJHEeHHE cJIeIyI0LIero CBoicTBa:

A. HeaBTOKOppEIUPOBAHHOCTD.

B. 'omockenacTU4HOCTS.

C. MynbTHKOJUTMHEAPHOCTb.

D. Bce Tpu cBoiiCTBa TOJKHBI BHITOTHSATHCS.

16. CBOMCTBO BEpPOSITHOCTHOW CXOAUMOCTH OIEHKM K HCTHHHOMY 3HAYeHUIO
napaMeTpa npu pocre pa3Mepa BbIOOPKH

A. I'eTepocKeaCTUUHOCTb.

B. HecmenieHHOCTS.

C. CocTosATeNbHOCTD.

D. DddexTuBHOCTS.

17. 3HAYMMOCTH perpeccopoB NPOBepPsieTCs ¢ HCIO0JIb30BAHNEM

A. F-cratuctuku.

B. t-cratuctuku.

C. U-craTtucTukmu.

D. Craructuku le

18. CBolicTBO B3aUM03aBUCHMOCTH O0BSICHAIOIIHX NepeMeHHbIX

A. ABTOKOppensIHs.

B. KoBapuarmus

C. MyibTHKOIITHHEAPHOCTb.

D. CocTosTeNnsHOCTS.

19. B perpeccun =100+ 20 x® 4 0,1 x(@ _ 7,5 x®)  nauGosee 3maummasn
(40) (50) (0,02) (2.5)
nepeMeHHast
A. XY,
B. x?.
C.x9,

D. Bce perpeccopsl He3HAYNMBI.

20. B perpeccun ¥ =100+120 xW 1 01 x? _ 7,5 ¥ smaunmbre npu a=0,05
(400) (30) (0,2) (2,5)

nepeMeHHbIe

A x® x@
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B. X(l), X(3).
C.x@ x®,

D. Tomsko X

21. IIyets Y — 00bemM mpoaa:k (ThIC.IUT.), X — HeHa (ThIc.pyod.), ¥=124-0,8X.

YKaxkuTe Bce BepHbIE YTBEPIKICHHS:
A. Cpennsst niena cocrasisieT 0,8 Thic.pyoO.
B. Cpennuii 00beM npogax cocrasiser 12,4 ThIC.IIT.

C. DnactuuHOCTh cripoca 1o 1nene pasaa —0,8.

D. Poct niens1 Ha 1 ThIC.pyO. IPUBOAMT K COKpaIIeHHO poaax Ha 0,8 ThIC.IIT.

22. B moaenn ¢ reTepoCKETACTUYHOCTHIO 00BN pa36p0c OCTAaTKOB O3HaA4YacT

A. Bonbmmii Bec HaO0OAeHUA.
B. Meub1nii Bec HaOJIFOACHUS.
C. HensmeHHbli Bec HAOIMIOACHUS.

D. PGSYJII)TaT 3aBHUCUT OT AOMNOJHHUTCIBHBIX IMAapaMCTPOB.

23. B mMogeam ¢ rerepoCcKeaCTUIHOCTBI0 OCTAaTKOB

OCYILECTBJISIETCS ¢ MOMOLIBI0
A. B3emennoro MHK.
B. JIByxmarosoro MHK.
C. O606mennoro MHK.
D. O6brynoro MHK.
24. B monenu ¢ 4 ce3oHaMu HCIOJIb3YyeTCS
A. 1 nammu-iepeMeHHasl.
B. 3 naMMu-niepeMeHHBIX.
C. 4 naMmMH-TIepEMEHHBIX.

D. 5 namMmmu-niepeMeHHBIX.

OlleHKa MapaMeTpoB

25. IIporuo3 moxeTt He COBNAIATH CO 3HAYEHUEM (PYHKIIUM PEerpPeccHHu B CJIydae

A. Kiraccrueckoi MoJIeNH.
B. 'eTepocke1acTUYHBIX OCTAaTKOB.
C. ABTOKOppENUPOBAHHBIX OCTATKOB.

D. Bonee, yem B 0JTHOM U3 IPUBEICHHBIX CITy4aeB.

26. IIpoBepka aBTOKOppEJSIIMH OCTATKOB OCYIIECTBJISIETCH ¢ IOMOIIbIO

A. Kpurepus I'neiicepa.
B. Kpurepus [apbuna-Yorcona
C. Kpurepus CtrroneHTa

D. Kputepus ®uiepa.
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217. IIpu yuere 3¢dexTa COBMECTHOI0 BO3IeHCTBHS 10J1a U C€30HA BBOAUTCS

A. 2 naMMH-TIEpEMEHHBIX

B. 3 naMMu-nepeMeHHbIX

C. 4 naMMHU-TIEpEMEHHBIX

D. 8 nammu-niepeMeHHBIX

28. IIpu npoBepke BO3MOKHOCTH [100aBJeHMS B BBIOOPKY €IMHCTBEHHOI'O
HA0J/I101eHUS1 MO’KHO HCII0JIb30BATH

A. Kpurepuii ['neticepa.

B. Kputepuii CtproneHra.

C. Kpurepuii Hoy.

D. MoaudunupoBanuslii kputepuii Hoy.

29. CKo0JbKO mapaMeTpOB OLCHMBAeTCsl MNPH HMCHOJb30BAHUM KYOMYHOM
¢pynkuum perpeccun?

Al

B. 2.

C.3.

D. 4.

30. Koapduument nerepMuHanMm MoKeT ObITH M3BJe4YeH U3 (QyHKOMHU
JIMHENH

A. TonapKo 11 TUHEMHOM perpeccuu.

B. JInst 1100bIX NOTMHOMHATIBHBIX (DYHKIIMHA PErPECCHU.

C. s 3aBUCUMOCTH, IEMOHCTPUPYIOIIEH TOCTOSHHBIA TEMIT OTHOCUTEILHOTO TPUPOCTA.

D. s nmo6o¥ GyHKIMH, MOJAAI0NIEHCS HETOCPEICTBEHHOM THHEapU3allin.

31. ITocTOSIHHYI0 31aCTHYHOCTH HMeeT

A. JIuneiinas ¢pyHKuus.

B. KBanpatuunast GpyHKIHA.

C. Crenennas GpyHKIHSL.

D. DkcnionenimanbHas QyHKIHUS.

32. Ecin ¢yHKkuua BpITISAUT JIMHEHHOM B JIBOMHBIX JOrapupmMmuyecKux
KOOPAMHATAX, NpeANnojaraeMblii BU/1 3aBUCHMOCTH

A. Jlorapupmuyeckuii.

B. Jloructrueckuii.

C. CreneHHOM.

D. DkcrioneHnambHbIH.

33. YkakuTe HEBEPHOE YTBeP KAeHHUeE:
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A. Kybuueckas QyHKIHs pacTeT ObICTpee, YeM IKCITOHEHTA.

B. C nomorusio runepOoandeckoi GyHKIIMU MOJICIUPYIOTCS HAChIIIIAeMBble IPEAIOYTCHHUS.

C. 3akon 3urnda roBOpUT 0 CTEIIEHHOM pacIpe/Ie]IeHUH SKOHOMUYECKUX BEITMUMH.

D. Jlorapupmuueckas 3aBUCUMOCTb — PAaCTET MEJJICHHEE IPYTUX HEOTPAHUYECHHBIX.

34. B moaesn Bokca-Kokca kBagpaTuyHasi 3aBUCHMOCTD IoJiydyaercsi npu A*,
PaBHOM

A -2

B. 0.

C.0,5.

D. 2.

35. Ykaxkure BepHOe YTBepKIeHue

A. Jlorut- Mmoaenb NpuUMEHsIeTCs JUIsl KaTETOPU30BaHHBIX PE3YyIbTUPYIOIIUX ITOKa3aTeNIEH.

B. IIpeoOpasyromast pyHKIMS B IOTUT-MOJIENN IPUHUMAET 3HaueHus oT —1 1o +1.

C. B npoOut-Mozenu ucnonb3yercs npoductudeckas npeoodpasyromnias ¢yHKIHs.

D. 3naueHue, BbI1aBa€MOE JIOTUT-MOJEIIbI0, MOKHO UHTEPIIPETUPOBAThH KaK BEPOSITHOCTh

36. YkaxuTe HeBepHOe YTBepIKIeHne

A. JIy1s1 MHOTOMEPHOT'0 BpeMEeHHOT0 psiga N>1, p>1, T>1.

B. DneMeHTHI BpeMEHHOT0 psiia He SIBIISIOTCS OJMHAKOBO paclipe/leeHHbIMU.

C. loarocpo4yHoe U3MEHEHUE BPEMEHHOTO psifia MOJCIUPYETCS TPEHIOM.

D. Ce3oHHble K0J€0aHNs MOKHO MOJIEIIUPOBATh YEPE3 JTaMMU-TIEPEMEHHBIE.

37. IIpoBepky rumnore3bl 0 HEM3MEHHOCTH CpeJHEr0 MOKHO OCYILIEeCTBHTH C
NOMOIIBIO

A. Kputepus cepuii, HOCTPOEHHOTO Ha MEJUAHE.

B. Kpurepust BOCXOAAMMX U HUCXOASAIINX CEPUM.

C. Kpurepust A60e.

D. Bcex Tpex nepeynciaeHHbIX KpUTEPUEB.

38. Poct Ha 4% B roa MO:KHO CMOAETHPOBATH € MOMOUIbLIO

A. JluneitHoro TpeHa.

B. KBagpatuunoro tpeHua.

C. CteneHHOro TpeHa.

D. DkcnoHeHIMaaIbHOrO TPEH A,

39. Eciau ucciaenyemblii BpeMEHHOM psiJi HMeeT 2 TOYKH 3KCTPeMyMa, OH MOKeT
OBITH CMO/JEJIMPOBAH € IOMOUIbIO

A. JIuneliHoro TpeHaa.

B. KBagpaTuunoro tpenaa.
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C. Kybuunoro tpeHpa.

D. Jloructuueckoi 3aBUCUMOCTH.

40. KodppuumeHnTsl 11 pacyera CKOJIb3AIEro CpeIHero

A. B cymMMe MOTYT OTJIMYaThCS OT €AMHUIIBI.

B. HeorpunarenbHsl.

C. PaBHbI Mex1y cOOOIA.

D. CummMeTpuuHBI.

41. I[Ipy HAIMYUM TOYACOBBIX [JAHHBIX /JIsl yCPeJHEHUs] 32 CYTKHU
k03¢ PUUMEeHTHI NPH KPAWHUX 3HAYEHUAX (CO CABUTOM Ha 12 4acoB) paBHbI

A. 1/48.

B. 1/24.

C. 1/12.

D. 1.

42. Ckoab3siliee cpejHee He HCIOJIb3YeTCs

A. JIns MHTEpHOJIALUY IaHHBIX.

B. s sKCcTpanonsiuu JaHHBIX.

C. lns crnaxuBaHUs BPEMEHHOTO pA/a.

D. Ycrpanenust ce30HHOCTH.

43. st  MoaeJMpPOBaHMS  CJAYYallHBIX OCTATKOB BpPEMEHHOr0 psija &
HCI0JIB3YyeTCs

A. Tpenn.

B. ARMA-mozenn.

C. Mogens bokca-Kokca.

D. OcraTtku He MOAECTUPYIOTCS — OHU ClTydaliHbIE.

44, Mopeas & = &1 +ap8_p + 6 —05;_1 Ha3bIBaeTcst

A. ARMA (2,2).

B. AR(2).

C. AR(3).

D. Ilo-npyromy.

45. OuenuBanne moaean AR(2) ocymecTBiisieTcsi C IOMOIIBLIO peleHust

A. JIuHelHOTO YpaBHEHHUS.

B. KBagpaTHoro ypaBHEeHHUS.

C. Cucrembl U3 2 TMHEHHBIX YpaBHEHH ¢ 2 HEU3BECTHBIMHU.

D. Cucremsl U3 2 KBapaTHBIX YPaBHEHUHN C 2 HEM3BECTHBIMH.
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46. Ecau Bo3aeiicTBHMe NMPOBENEHHON PEKJIAMHON KOMIIAHUM KAXKIYI0 HeHde/II0
cokpama-ercsi Ha 10%, nJsi oneHMBaHUsI BJMSAHHMS PeKJAMbl HA MPOAANKH MOKHO
HCMO0JIB30BATH

A. DKCITIOHEHITUATBHBIA TPEHI.

B. Mopens Koiika.

C. Mogens lupau AnMoH.

D. ARMA-mozenb.

47. Haiigure HeBepHOe yTBep:KIeHUE

A. Maremartudeckoe 0>kujiaHue 06eJ0ro urymMma paBHO HYIIIO.

B. ducnepcus 6emoro mryma paBHa HYJIIO.

C. benblii 11yM HE KOPPEIUPOBAH C YPOBHEM BPEMEHHOIO psija.

D. benblii rym Henb3s MoaenupoBath ¢ nomonibio ARMA-monenu.

48. st perieHusl NP06J1eMbl IHI0T€HHOCTH UCIOJIB3YIOT

A. ARMA-monenmu.

B. JIuneapusyromiee npeodpazoBaHue MEPEeMEHHBIX.

C. O60011eHHbII METO HAMMEHBIIINX KBaJIPaTOB.

D. Meton HHCTPYMCHTAJIbHBIX IICPECMCHHBIX.

Kpurepuu onenkmu:
— 100-86 6amnoB - He Gornee 1 HEMPAaBUIBLHOTO MJIM OTCYTCTBYIOIIETO OTBETA
Ha MOCTABJICHHBIE B TECTE BOMPOCHI;;

— 85-76 6annoB — He Oonee 2 HEMPAaBUIBLHOTO MJIM OTCYTCTBYIOIIETO OTBETA
Ha MOCTaBJICHHbIE B TECTE BOMPOCHI;

— 75-61 OGamn — 3 HeNpaBUJIBHBIX WM OTCYTCTBYIOIIMX OTBETOB Ha
MOCTaBJIEHHBIE B TECTE BOIPOCHI;

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

IMOCTABJICHHBIC B TCCTC BOIIPOCHI.

TemaTuka NpakTU4YeCKUX 3aHATHH

o IMCIOMIIJIMHE «3KOHOM6TPI/IK3»

3anstue 1. BBenenue B 3koHoMeTpUKY. KoppeasimuoHHbIA aHAIN3

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

1. TunoBsle 3a1a4¥ SKOHOMETPUKH.

2. DTarbl 3KOHOMETPUYECKOTO aHAIN3a.

3. bazoBble XxapaKkTepuCTUKH BEIOOPKH.

4. TIpoBepka runoTe3bl 0 HAIMYNY TAPHOW JTMHEHHOM CBSI3H.

5. JloBepUTENbHBII MHTEpBaJ i HCTUHHOTO 3HA4Y€HUs KO3PPUIUEHTA
KOPPEJSILUN.

6. [IpoBepka rumoTe3bl 0 HAIMYUH CBSI3U MPOU3BOIBHOTO BUIA.

7. JIOBepUTENbHBIN HMHTEpBaJ Ui MCTUHHOI'O 3HAYEHUS KOPPEJSLIMOHHOIO
OTHOILICHMUS.

8. Pemenne cutyalMoHHBIX 3amad. 3amada «3aprJiaTa Ha MPEATPUSTHID

(6a30BBIE XaTAKTEPUCTUKH).

3ansTue 2. MHo:KecTBeHHbIe CBsI3H. [lopsiikoBbIe U KATEropu30BaHHbIE
IepeMeHHbIe

Memoo akmuenozo / UHmMEPAKMUBHO20 00YUEHUA — MEMO0 CUMYAUUOHHO20
ananuza (cumyayuoHnHsle 3a0ayiu)

1. MHOXeCTBEHHBINH KOADPUITUEHT KOPPEIAIUU.

2. [IpoBepka rumoTe3bl 0 HATMYUH MHOKECTBEHHOM JTMHEHHOW CBS3H.

3. PanroBerit ko3 dunment koppemsaun CrrupMeHa.

4. PanroBbiit koahdunment koppensiiun Kennana.

5. IlpoBepka TruUMOTE3bl O HAIWYUU CBS3M  MEXKIY MOPSIKOBBIMU
MEPEMEHHBIMHU.

6. KBagparuunas conpspkeHHOCTh —XapaKTEPUCTUKA TECHOTHI CBSI3H.

7. Pemenue cuTyallMOHHBIX 3aj7a4. 3ajada «3apriata, CTaxXk U 00pa3oBaHUE»

(MHO>KE€CTBEHHAs! JINHEWHASI CBSI3b).

3anstue 3. Perpeccuonnbiii anaaus. MHK. Metoa riiaBHbIX KOMIIOHEHT
Memoo akmuenozo / UHmMEPAKMUBHO20 00YUEHUA — MEMOO CUMYAUUOHHO20
ananuza (cumyayuoHnHwle 3a0aiu)

1. JIunelinas perpeccus.

64



2. CBOMCTBA OIICHOK.

3. 3HAYMMOCTh PErPecCOPOB.

4. TTpoBepka ruroTe3bl 0 3HAUUMOCTH MOJICIIH.

5. MeTo ri1aBHBIX KOMIIOHEHT.

6. Pemmenue cutyarmoHHBIX 3aj1ad. 3amada «lIpogaku B 3aBUCHUMOCTH OT
neHb» (MuHelHas perpeccusi). 3amada «l[Ipogaxku B 3aBUCHMOCTH OT IIEHBI U
peKIIaMbl» (MHOKECTBEHHASI PETPECCHS).

3ansitue 4. B3emiennbldi M 0000menHslii MHK. HeoaHOpoaHOCTb.
JlaMMu-1IepeMeHHbIe

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

1. Monens ¢ TeTepOCKEeTaCTUIHBIMUA OCTaTKaAMH.

2. B3BenieHHbBIN METOT HAUMEHBIITUX KBaAPaTOB.

3. Mojienb ¢ aBTOKOPPETUPOBAHHBIMHA OCTaTKAMU.

4. TIpakTHYeCKOe  OIICHWBAaHUE MOJACIM C  aBTOKOPPEIUPOBAHHBIMU
OCTaTKaMH.

5. MeTtoa naMMH-TIEpEMEHHBIX.

6. [IpoBepka perpecCuoHHOM OHOPOIHOCTH JABYX TPYII HAOIIOICHUA.

7. Pemenue cuTyanMoHHBIX 3amad. 3amada «llema kBaptupbe» (Moaenb ¢
reTEePOCKEIACTYMHOCTHIO). 3anavya «J/[uHamuka peasbHOro OOMEHHOIO Kypcay

(MOJIeTh C aBTOKOPPEIISIITUEHT).

3ansitue 5. Hesiuneiinbie Moaeau. JIorut- 1 mpoouT-Moaeu

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

1. [lomuHOMUANbHBIE  3aBUCUMOCTH. ['mumepOosinueckue  3aBUCHMOCTH.
DKCIMOHEHIIMaIbHbIE 3aBUCUMOCTHU. Jlorapudmuueckue 3aBUCUMOCTH.

2. Metox bokca-Koxkca.

3. IIpaktueckas peanuzanus JIOoruT- u npoOUT-MOAEIIEH.

4, DKCNOHEHIIMAILHO B3BEIIEHHOE CKOIB3SIIEE CpEeaHEE.

5. Ce30HHOCTH U €€ YCTPAHEHUE C TOMOIIBIO CKOJIB3AIEr0 CPEIHETO.
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6. Pemenue cutyallMOHHBIX 3a1ad. 3anada «PeanbHbII OOMEHHBIM Kypc H

cpeanenymeoit BBID» (HenuHeliHbe MOACIH).

3ansiTie 6. AHaaIM3 BpPEMEHHBIX PHAAOB. AHAJIWUTHYECKHEe H
ajqropurMmuyeckuerpenibl. Ce30HHOCTD

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

1. ApauTuBHAS U MYJbTUILTUKATUBHAS MOJIEIb.

2. Hecmydaiinasi cOCTaBIsIOIIast Bp€MEHHOTO Psia.

3. Kpurepuii Bocxomsanmx u Hucxoasmux cepuid. Kpurepuit A66e.

4, [TornHOMUAJILHEIE TPEHBI. OKCHOHEHIINAIbHBIN TPEHN.
AJTOPUTMUYECKUE TPEH/IBI.

S. Cxkonb3siiee cpenHee. Hannyumme 3HAYECHUS BECOBBIX
K03(PUIIMEHTOB.

6. Pemenne curyanmonHbeix 3amad. 3amada «Kypc nommapa (kpurepuu
HEW3MEHHOCTH CPEIHETO)». 3amava «JlnHamuka BBII CIIA»

(OKCrIOHEHIIUAJIBHBIA TPEH]T).

3ansatue 7. ARMA-monenu. Jlaropble mMoaenn. JHIAOTeHHOCTHL M IV-
perpeccust

Memoo akmuenozo / UHmMEPAKMUBHO20 00YUEHUA — MEMO0 CUMYAUUOHHO20
ananuza (cumyayuoHnHvle 3a0aiu)

1. Mogenn oOpaGOTKH OCTaTKOB. ABTOpPErpeccHsi IEPBOTO M BTOPOTO
nopsiika. ABTOperpeccus nopsijaka p.

2. Cxonp3diiee cpennee nepBoro nopsaka. Ckonp3diinee cpeaHee mopsiaka q.

3. ABTOpErpecCHOHHBIC MOJIETH CO CKOJIB3SIIUMH CPETHUMHU B OCTaTKaX.

4. PerpeccroHHBIE MOJIENH C pacnpeneneHHbiMu taramu. Monens Koilika.

Pemiennie cutyanmoHHbIX 3agad. 3agada  «Kypc gommapa»  (Moaenb
aBToperpeccuu AR(1)).

Kpurepuu onenkmu:
— 100-85 GanioB — ecnu OTBET IMOKAa3bIBACT MPOYHBIC 3HAHUS OCHOBHBIX

MPOIIECCOB U3y4aeMOM MpeAMETHON 00JacTH, OTJIMYAETCS TTyOUHOM M TOJHOTOM
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PaCKpPBITUS TEMbI; BJIaJICHHE TCPMUHOJOTHICCKUM aIllapaToM; YMEHHE OOBICHATH
CYIITHOCTb, SIBIICHUH, TPOIIECCOB, COOBITUH, IENaTh BBIBOIBI M OOOOIICHMS, 1aBaTh
apryMEHTHPOBAaHHBIC OTBETHI, MPUBOAUTH NPUMEPHI, CBOOOJAHOE BIIAJCHHUEC
MOHOJIOTHYECKONW PEUbl0, JOTUYHOCTh W TIOCIEAOBATEIIBHOCTh OTBETA, YMEHUE
MPUBOJINUTH MPUMEPHI COBPEMEHHBIX MPOOJIeM N3ydaeMoil 001acTH;

— 85-76 OamiaoB — OTBET, OOHAPYKUBAIOIIUN MPOYHBIC 3HAHWUS OCHOBHBIX
MIPOIECCOB M3y4aeMOM MPEAMETHON 001acTH, OTIUYACTCS TIyOMHON W TOJHOTOM
PACKPBITHS TEMBI; BJIaJICHUE TEPMUHOJOTUYECKHUM aIlllapaToM; YMEHUE OOBSICHATH
CYIITHOCTb, SIBJICHHUM, TIPOIIECCOB, COOBITUH, JIeTIaTh BHIBOJLI U 00OOIIECHUS, 1aBaTh
apryMEHTHPOBAHHBIC OTBETHI, MPUBOJUTH NPUMEPHI; CBOOOJHOE BIIAJICHUC
MOHOJIOTUYECKOW PEUbl0, JIOTUYHOCTh M TOCJIEN0BATEILHOCTh OTBeTa. OHAKO
JOTTYCKAeTCs OJTHA — IBE€ HETOYHOCTH B OTBETE;

— 75-61 Gann — oIleHUBAETCS OTBET, CBUJICTEJILCTBYIOIIMNA B OCHOBHOM O
3HAHUM  TPOIIECCOB  HM3y4aeMOW  MpeaMEeTHOW  005lacTd,  OTIMYAIOIINICS
HEJOCTATOYHOW TIIyOMHOW W TIOJIHOTOW PACKPBITUS TEMBI, 3HAHHUEM OCHOBHBIX
BOTIPOCOB TeOpHuH; ci1abo chHOpMHPOBAHHBIMH HAaBBIKAMU AaHANM3a SIBJICHUH,
MIPOIECCOB, HEAOCTATOYHBIM yMEHHEM JaBaTh apTryMEHTHPOBAHHBIC OTBETHI U
PUBOJUTH TPUMEPHI; HEJOCTATOYHO CBOOOIHBIM BIIAJICHUEM MOHOJIOTHYECKOM
peublo, JIOTUYHOCTBIO M TMOCJIEI0BATENLHOCTRI0 OTBETa. JlomycKkaeTcsi HECKOJIBbKO
OImuOOK B COJICPKaHUH OTBETAa; HEYMCHHE TIPUBECTH MMPUMED PA3BUTHSI CUTYaIUH,
TIPOBECTH CBS3b C APYTUMHU aCIIEKTaMH U3ydaeMoi 00JIacTH;

— 60-50 OamioB — OTBET, OOHAPYKHMBAIONIMK HE3HAHWE TIPOIECCOB
U3y4aeMoil TpeIMETHOM O00JaCTH, OTIMYAIOUIMICS HErTyOOKMM paCKpbITUEM
TEMBbI; HE3HAHUEM OCHOBHBIX BOIPOCOB TE€OPHH, HEC(HOPMUPOBAHHBIMUA HAaBBIKAMU
aHanwM3a SBJICHUH, MPOIECCOB; HEYMEHUEM JIaBaTh apryMEHTHPOBAHHBIE OTBETHI,
CmaObIM  BJIAJICHUEM MOHOJIOTUYECKOW pEYbl0, OTCYTCTBUEM JIOTUYHOCTH M
MoCIIeI0BaTeIbHOCTH. JlomycKaloTes cephe3Hble OMMOKK B COICPYKAHUHM OTBETA;

HE3HAHHE COBPEMEHHOM MPOOJIEMAaTHKN U3y4aeMOi 00JIacTH.

TemaTnka j1a00paTOpPHBIX PadoT
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Mo JTUCIUMIIINHE «3KOHOMeTpl/lKa»

JlaGoparopHnasi pabora Ne 1. KoppeasiumoHHbIN aHAIU3

Memoo akmuenozo / UHMEPAKMUBHO20 00YUEHUS — MEMOO CUMYAUUOHHO20
ananuza (cumyayuoHnHsle 3a0aiu)

1. Coop u moATrOTOBKA TaHHBIX K 00paboTKe.

2. ®opMHUpOBaHUE ANTOPUTMA TPOIEAYP aHAIHM3a U MOJICTUPOBAHMSI.

3. Pa36op maros mo paboTte ¢ mporpaMMHBIM 00ECIICYCHUEM.

4. IIpoBepka rUIOTE3bI O HAIMYUH ITApHOM JMHEHHOH cBsi3u B EXcel/R.

5. [loBepuTenbHbIA MHTEpBaN JUIsi MCTHHHOIO 3HA4Y€HHsS Ko3(QuimreHTta
koppesiium B Excel/R.

6. IIpoBepka rMIOTE3bI O HAIMYKMK CBA3M MPOM3BOJILHOTO Bua B EXcel/R.

7. JloBepUTENIbHBIM MHTEPBAT JJISi UCTUHHOIO 3HAYEHUS KOPPEISAIIMOHHOTO
otHomeHus B Excel/R.

8. Petenue cutyarnmoHHbIX 3amad B EXcel/R. 3amaua «Crax W 3apruiata»
(mokazaTenu mapHoOU CBA3M).

JlaGopaTopnass padora Ne 2. MHokecTBeHHbIe cBsi3u. IlopsiikoBbie
KATeropu30BaHHbIE MePeMEeHHbIE

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

1. C60p 1 MOArOTOBKA TAHHBIX K 00paboTKe.

2. ®opMupoBaHHUE ATOPUTMA TTPOIICAYP aHATN3a U MOJCITUPOBAHUS.

3. Paz0op maroB mno paboTe ¢ mporpaMMHBIM 00€CTICUEHUEM.

4. MHuoxecTBeHHbIN KO3 PuimeHT koppensaiuu B Excel/R.

5. IlpoBepka TUMOTE3bl O HAJUYMK MHOXECTBEHHOW JWHEHHOW CBSI3U B
Excel/R.

6. Panrossiii koaduiment koppensiuuu Cnupmena B Excel/R.

7. PanroBsiii koadurmenT koppensiuu Kennanna B Excel/R.

8. IlpoBepka TUMOTE3bI O HAJIMYUM CBSI3U  MEXKAY TMOPSJIKOBBIMU

nepemeHHbIMH B Excel/R.
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9. KBagparuunas conpspkenHocTs B Excel/R.

10. Pemenne cutyannonnsix 3agad B Excel/R. 3amaua «PamxupoBanue
npoekToB» (koddduiment Crnupmena, koddpduument Kennamna, kodpdunueHt
KOHKOpJanuu). 3amada «3aBHCHUMOCTh OIUIaTBl  TpyJda OT OOpa3oBaHUSD)

(KaTeropu30BaHHbBIC TIEPEMEHHBIE).

JlaGopaTtopuass padora Ne 3. Perpeccuonnniii anaaun3. MHK. Merton
IJIaBHBIX KOMIIOHEHT
Memoo akmueno2o / UHMEPAKMUBHO20 00YUEHUA — MEeM OO CUMYAUUOHHO20
ananuza (cumyayuoHHvle 3a0ayiu)
1. COop 1 moAroTOBKA JAaHHBIX K 00paboOTKe.
. @opMupOBaHUE AITOPUTMA TIPOLICAYP aHATN3a U MOJICTTUPOBAHUSI.
. Pa36op maros nmo pabore ¢ mporpaMMHBIM 00ECTICUEHHUEM.
. Jluneitnas perpeccus B Excel/R.
. CpoticTBa oreHok B Excel/R.
. 3HaYMMOCTh perpeccopos B Excel/R.

. IIpoBepka rumoTe3sl 0 3HaUMMOCTH Mojenu B Excel/R.

o N oo O B~ W DN

. Merton rimaBubix koMnoHeHT B Excel/R.

9. Pemienrie cuTyallmoHHBIX 3amad B EXxcel/R. 3amaua «IIpomaxku B
3aBUCUMOCTH OT IICHBI, pEKJIaMbl M TPa3THUKOB» M JIp. 3amada « IMIHUPUICCKOEC
uccienoBanne Ha ocHoBe ompoca BIIMOM mnepen Beibopamu 2007 r.» (MeTon

I''IaBHBIX KOMHOH@HT).

JlaGopaTtopuass paGora Ne 4. B3pemennblii u 0000menssiii MHK.
Heoxnopoanocts. laMmMu-nepeMeHHbIe

Memoo akmuenozo / UHmMEPAKMUBHO20 00YUEHUA — MEMOO CUMYAUUOHHO20
ananuza (cumyayuoHnHsle 3a0aiu)

1. Coop u moATrOTOBKA JAHHBIX K 00paboTKe.

2. ®opMHUpOBaHUE ANTOPUTMA TPOIEAYP aHAIM3a U MOJICTUPOBAHMUSI.

3. Pa3bop maroB mno padboTte ¢ mporpaMMHBIM 00€CTICYEHUEM.
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4. Mojens ¢ reTepocKkeacTHIHbIMU ocTaTkamu B EXcel/R.

5. B3BemeHHbII MeTOT HAMMEHBIIUX KBaapaTtoB B Excel/R.

6. Moesb ¢ aBTOKOppeIMpOBaHHBIMU ocTaTkaMu B Excel/R

7. [IpakTrdeckoe OIEHUBAHUE MOJICITH C aBTOKOPPEIUPOBAHHBIMH OCTaTKAMHU
Excel/R.

8. Metoa nammu-tiepeMeHHbIX B EXcel/R.

9. [IpoBepka perpecCMOHHONW OTHOPOAHOCTH JABYX TPYyNN HaOIIOACHUI
Excel/R.

10. Pemrenne curyanmonHeix 3amad B EXxcel/R. 3amaga «Cmpoc Ha
MOpPOKE€HOE» (AHaNM3 CE30HHOCTU C TMOMOINIBIO JIaMMU-TIEPEMEHHBIX). 3ajaua

«lonomuuTenpHas BEIOOPKa» (aHAIU3 OJJHOPOJHOCTU BHIOOPKH).

JlaGoparopnasi padora Ne 5. Heqmneitnble Moaeau. Jlorur- u nmpoout-
Moj1eJTH

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

1. C6op n moAroToBKa AaHHBIX K 00padoTke B Excel/R.

2. DopMUpOBAaHHE QJITOPUTMa TMPOLEAYp aHalUW3a W MOJCIMPOBAHUS B
Excel/R.

3. Pa36op maros mo padoTe ¢ mporpaMMHbIM obecrieueHreM B Excel/R.

4. TTonmMHOMUAJIBHBIC, TUTIEPOOJIMICCKUE, SKCTIOHCHIINATHHBIC 3aBUCHMOCTH H
jorapudmuueckue 3aBucumoctr B Excel/R.

5. Meroxn bokca-Koxkca B Excel/R.

6. [IpakTuueckas peanusanus Jlorut- u mpoout-mozenei B Excel/R.

7. DKCIIOHEHITMAIBHO B3BEIICHHOE CKOJb3sIIee cpeanee B Excel/R.

8. Ce30HHOCTh M €€ YCTpaHECHHE C TIOMOIIBIO CKOJIB3SIIEr0 CPEAHEro B
Excel/R.

9. Pemenue curyarmonHbix 3aaa4d B Excel/R. 3agaua «IIpemioxeHue akimiy»

(Meton Bokca-Kokca). 3agaua «Bnanesbiibl aBromoomieii» (Jlorur-momesns).

JlabopaTopuass padora Ne 6. AHaiau3 BpPEMEHHbIX  PHAJIOB.
AHaJIMTH4YEeCKHE U AJITOPUTMHYeCKUETPeHAbl. Ce30HHOCTh
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Memoo akmueHnozo / UHMEPAKMUBHO20 0OYUEHUA — MEMOO CUMYAUUOHHO20
ananuza (cumyayuoHHwle 3a0aiu)

1. Coop u moATrOTOBKA TAaHHBIX K 00paboTKe.

2. ®opMHUpOBaHUE ANTOPUTMA HPOLEAYP aHAIHU3a U MOJICTUPOBAHMUS.

3. Paz6op maroB 1o padboTte ¢ mporpaMMHBIM 00€CIICUCHHUEM.

4. AnUTHBHAS U MyJIbTUIDIMKATHBHAS Mojeib B Excel/R.

5. Hecnyuwaitnas cocrasisromasi BpeMeHHoro psiga B Excel/R.

6. Kpurepwuii Bocxomsmmx u HuUcxomsaumx cepuit. Kpurepuiit A66e B Excel/R.

7. [TommHOMHAITBHBIE TPEH/IBI. DKCIOHCHITMATBHBIN TPEH]I.
Anropurmuyeckue TpeH b B EXcel/R.

8. Ckonp3simiee cpenHee. Haunyumme 3HAYCHUS BECOBBIX
ko3¢ urmentoB B Excel/R.

9. Pemenune cutyanmoHHbIX 3amad B EXxcel/R. 3amaua «IlokBapranmbHast
JVHAMHUKa 4ucia BiajgenblieB cMaptgoHoB B Poccum». 3amaua «IIpomaxu

MOPOKCHOTO» (aI[I[I/ITI/IBHaH 1 MYJIbTUIINIMKaTUBHAsA C€3OHHOCTB).

JlaGopaTtopnass padora Ne /. ARMA-mopenn. JlaroBbie Mojeiu.
dHaoreHHocTs M I'V-perpeccus

Memoo akmuenozo / UHmMEPAKMUBHO20 00YUEHUA — MEMO0 CUMYAUUOHHO20
ananuza (cumyayuoHnHsle 3a0aiu)

1. COop 1 moAroTOBKA JAaHHBIX K 00paboTKe.

2. ®opMHUpOBaHUE ANTOPUTMA TPOIEAYP aHAIU3a U MOJICTUPOBAHMUSI.

3. Pa36op maroB mo pabote ¢ mporpaMMHBIM 00ECIICYCHUEM.

4. Monenu 00pabOTKM OCTAaTKOB. ABTOpErpeccusi MNEepBOrO U BTOPOTO
nopsika. ABroperpeccus nopsiika p B Excel/R.

5. Ckonp3siiee cpeanee nepporo nopsaka. Ckonb3diiee cpeiHee nopsaka q B
Excel/R.

6. ABTOpPErpeCCHOHHBIE MOJCIHM CO CKOJIB3AIIUMH CPEJHHMH B OCTaTKax B
Excel/R.

7. PerpeccoHHble MOJICNIM C paclpeiesieHHbIMU Jlaramu. Mojens Kolika B
Excel/R.

8. Pemenne cuTyallmoHHBIX 3aj1ad. 3amada «/lonrocpouHoe Bo3zdeiicTBHE

71



PCKIAaMBbI: JTaroBbI€ MOJCIU (HaI‘OBBIC MO,Z[CJII/I)». 38,,[{3.‘13. ((OH@HI/IBaHI/Ie CIipoca»

(IV- perpeccus).

Kpurepuu oneHku:

— 100-86 06amioB BBICTABIAETCS CTYACHTY, €CIH CTYJISHT BBIpAa3Ui CBOE
MHEHHE 10 chopMmynupoBaHHOW TpodieMe, apryMEHTHpPOBAlI €ro, TOYHO
OTIPEJICNINB €€ CojepKaHue U coctapistonie. [IpuBeneHbl 1aHHbIE HOPMATHUBHBIX
U TEXHUYECKUX JOKyMeHTOB. CTyIeHT 3HaeT ¢  BIAJCET HABBIKOM
CaMOCTOSITENIFHOM MCCIEA0BATEIBCKOM pabOThI MO TEME MCCIIECAOBAHUS; METOIAMHU
U MpUEMaMU aHallh3a TEOPETUUYECKUX W/WIIM MPAKTHUYECKUX ACMEKTOB M3ydaeMOu
ob6nmactu. DakTUYECKUX OMIMOOK, CBSI3aHHBIX C TOHMMAaHUEM TIPOOJIEMBI, HET;
rpadguuecku padota opopmieHa NpaBUIbHO;

— 85-76 OamnmoB — paboTa XapaKTepU3YETCS CMBICIOBOW IEIbHOCTHIO,
CBSI3HOCTBIO U MOCJIE0BATEIFHOCTBIO U3TIOKEHUS; OMYyIIEeHO He Oomnee 1 ommoku
npu OOBSCHEHWU CMBICIA WM coaepxaHus mpoOnemsl. [l apryMmeHTanuu
OPUBOMASTCS  JaHHbIE  HOPMATUBHBIX M TEXHMYECKUX  JIOKYMEHTOB.
[TpoieMOHCTPHPOBAHEI HCCICAOBATEIBCKUE YMEHHS W HaBbIKA. DaKTHISCKUX
OIMOOK, CBSI3aHHBIX C TOHMMaHHWEM TpoOsieMbl, HeT. JlomylieHbl OjHa-IBE
omrOKH B 0hOPMIICHUH PaOOTHI;

— 75-61 Oay1 — CTYJEHT MPOBOJUT JIOCTATOYHO CAMOCTOSITEIILHBIN aHAJIN3
OCHOBHBIX 3TallOB U CMBICIOBBIX COCTABJISIONIMX MPOOJIEMbI; TOHUMAEeT 0a30BbIC
OCHOBBI M TEOpPETHYECKOE OOOCHOBaHHME BBIOpaHHOW TeMbl. [IpuBlieueHBI
HOPMATHBHBIC W TEXHUYECKHE TOKyMEeHTHI. [lomymieHo He Oomnee 2 ommOOK B
CMBICIIC WJIM COJEPKaHUU MPOOTIeMbl, 0hOPMIICHUH PaOOTHI;

— 60-50 oOGammoB — ecimm paboTa MPEACTaBISET COOOW TOJIHOCTHIO
NepenucaHHblii UCXOJHBIM TEKCT, 0€3 KakuxX Obl TO HHM ObLJIO KOMMEHTapHEB,
aHanu3a. He packpeiTa CTpyKTypa W TEOpETHUECKash COCTaBIISIONIAsl TEMBI.
HonymeHno Tpu wiud Oojee TpexX OIMMOOK B CMBICIOBOM COJEpKaHUU

packpbIBaeMoi mpobiieMbl, B 0PpOPMIIEHUU PAOOTHI.
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CuryanuoHHbIE 321241

o JTUCIMIIIMHE «3KOHOMeTpI/IKa»

Paznen I. OcHoBaHMSI IKOHOMETPUKH

Tema 1. BBegenue B 3xoHOMeTpuKY. KoppeJsiiMOHHBIH aHAJIN3

1. 3amava «3apiata Ha MNOPEANPHUITHN» - TPEICTABICHUE JaHHBIX,
ructorpamMmmbl. CpelHME W UX BHIBI, MeAUaHa, Mojaa. Paszmuuus Mexay 3TUMU
NoKa3zaTesiIMi. TUINMYHOE COOTHOIIEHHWE Ha MPUMEPE pacHpeleseHUsl 10XO0J0B.
Pacuer Ha mnpumepe. Mepsl paszOpoca. Jucnepcusi, cpeaHee KBaJpaTUUYECKOE
OTKJIOHEHHE, K03(uumeHT Bapuanuu. BpiOOpoYHOE 3Hau€HHME U HECMELICHHAs
onieHka. Pacuer Ha npumepe. MOMEHTBI BBICIIMX MOPSAIKOB U MX MHTEPHPETALINS:
acCUMMETpUsi M 3Kcuecc.  JleMOHCTpamuss OTIMYMKA  OT  HOPMAJBHOIO
pactipenenenusa. Pacuer Ha npumepe. llosiBneHue oOBscHAMONIEH NEPEMEHHOM
«ctax». I'paduyeckoe mnpeacrtaBieHue AaHHBIX. JIMHEHHass W KBaJpaTHUYHAs
perpeccruoHHas 3aBUCUMOCTH (ITOKa 4epe3 NOCTPOECHUE TPEHA).

2. 3amaua «Ctaxx ¥ 3apmjaTa» - BBIOOPOYHBIA  KO3(PPUUIMEHT
Koppemsiuu. Pacuer Ha mpumepe (0OpaTuTh BHHMaHUE Ha 3HAYallue IUQpHI:
noyemy 0,350 # 0,35) IlpoBepka TrHMmoTe3bl O HAJWUYMW JIMHEHHOW CBs3H (IO
aNroOpuTMy W3 JeKuuH). JlemoHcTpamus, 4to Takoe p-value (B mpumepe 0,027).
JloBepuTenbHbI MHTEpPBAT 11 KO3 (ULMEHTa KOppensiuuu (M0 aJroOputMy H3
JeKuuu). JleMoHCTpalus ero paciivpeHusl U CYKE€HHUs MpPU U3MEHEHUU o0beMa
BBIOOPKH U TOBEpUTEIbHOU BeposiTHOCTU. COPTUPOBKA JAHHBIX MO CTaxy. Pacuer
KOPPEJSLIMOHHOTO  OTHOIIEeHHs. [lpoBepka THUIOTE3bl O HAIMYUU  CBS3U
IPOU3BOJIBHOIO BUJA (IO aNTOPUTMY M3 JieKIMK). JlOBEpUTENbHBIA MHTEpBA IS
KOPPEJSLMOHHOTO OTHOIIEHUS (MO aJropuTMy U3 Jiekuuu). HamomuHanue o

BO3MO>KHOM BBIX0JI€ 3HaU€HUI 3a rpaHulibl [0;1].

Tema 2. MuoxkecTtBeHHbIe cBsi3H. IlopsizkoBble M KaTeropm3oBaHHbIE

nepeMeHHbIE
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1. 3amaua «3apriaTa, CTaX W OOpa3oBaHHWE» - IMOCTAHOBKA 3aJadd,
MOCTPOEHUE KOPPEISAIMOHHONW MaTpHIlbl. YacTHbIE KOIPPUITUEHTHI KOPPEIAINHN U
UX COTOCTaBJICHUE C MapHBIMH (pa3HUIIA HE OYEHb CYLIECTBEHHAsl, HO UMEETCH).
MHoXecTBeHHAsl TUHEHHAs CBSI3b — MOCTPOCHHE JIMHEHHOW perpeccun (moka 6e3
noapoOHoro oocyxeHus) u pacuer R2. Pacuer R2 no koppensiiinoHHON MaTpuiie
U YacTHbIM Kod(duimentam koppensiuuu. [IpakTuueckuili mpumep CXOJCTBa U
paznuYMs TMApHBIX W YacTHBIX KOIPPUIIMEHTOB KOPPEISAIMA Ha TMpUMEpe
KPYITHEHUIIINX KOpIIopauii aBTOMOOUILHON OTPACIIH.

2. 3agaua «PamxupoBaHue NPOEKTOB» - IMOCTAHOBKA 3aJlayd, pacuer
kodpunmrenTor koppesiuuu Cnupmena u Kengaa (7151 mociaeIHEero NpoBOIUM
copTupoBKy naHHbIX M0 X(1)). IIpoBepka runotesbl 0 Hamuunu cBsizu. COBOKyIHAas
COTJIACOBAHHOCTh MHEHHUMW JKCIEPTOB — pacyeT KodhuimeHTa KOHKOpJAlUU U
MIPOBEPKA TUIIOTE3BI.

3. 3amaya «3aBUCHUMOCTh OIUIATHl TpyJda OT oOpazoBaHus» (Ciy4ait

KaTCTOPHU30BaHHBIX HepeMeHHBIX). HpOBCpKa THUITIOTE3bI O HAJIMYHUHU CBA3H.

Paszpgea II. PerpecuoHHbIN aHAJIN3 U IKOHOMETPUYECKOE MOACTMPOBAHNE

Tema 3. Perpeccnonnbiii ananus. MHK. MeToa riiaBHbIX KOMIIOHEHT

1. 3agaua  «lIpogakm B 3aBUCHMMOCTH OT LEHbD. [IpakTuueckoe
3HAKOMCTBO C (yHKIUEH JIMHEWH u 3HaueHUAMH, KOTOPBbIE OHa BBIJACT.
Koo UIMeHTsI MOZENTH M HMX DKOHOMHYECKas HHTeprperarms, R°, ommoOka
MIPOTHO3a, CTaHAAPTHBIE OIIMOKH OLEHOK K03 uunenToB. [IpoBepka 3HaUMMOCTH
PErpeccopoB U MOJIEIH, TOBEPUTEIIbHBIN UHTEPBAT M1 KOIPHUIIMEHTOB. AKIIEHT
Ha TOM, 4YTO, €CJIM NIEPEMEHHAsI HE SBJSAETCS 3HAYMMOMW, IPUUYMHOU ITOTO MOXKET
OBITh HEYUYET APYTUX (PAKTOPOB.

2. 3agaun «lIpogaxxu B 3aBUCMMOCTH OT 1EHBl W PEKIAMbD»
[TocTtenenHoe moOaBiIeHHE HOBBIX MEpeMEHHBIX. [lomydeHrne HaBBIKOB PabOTHI C
byHKIHIEH JIMHEWH, noseneHue pacdyeToB 0 aBTOMaru3Ma. JlemoHcTpauus
TOTO, KaK MEHSIOTCS 3HaueHus KOd(DPUIIMEHTOB MOJEIM U 3HAYUMOCTH

perpeccopos. IIporano3zupoBanue Ha OCHOBE MOJEIIEU. PeTpOCIEKTUBHBIN MPOTHO3
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(Ha WMEIOIIEHCs BBHIOOPKE) M TMPOTHO3 MPU JPYTHUX 3HAYCHUSX PETPECCOPOB.
Bo3MoskHbIe nanbHEHIIne Mard U ux 00CyXAeHHe.

3. 3agaun «lIpomaxkm B 3aBUCMMOCTH OT ILEHBI, PEKIAMBl U
npa3gHukoB». llocreneHHoe n00aBieHME HOBBIX NEPEMEHHBIX. JleMOHcTparus
TOTO, KaK MEHSIOTCA 3HauyeHUs KOA(DPUIMEHTOB MOJEIM U 3HAYUMOCTh
perpeccopoB. [Iporao3upoBaHrue Ha OCHOBE MOJIENIEl. PeTpOCIEKTUBHBIN IPOTHO3
(Ha uMeromelca BBIOOPKE) M MPOTHO3 MNpPH JAPYIHMX 3HAUYCHHUSIX PETrPecCcOpoOB.
Bo3MmoskHbIe nanbHeNIme maru u uX 00CyKaeHue.

4, 3agaya «OMIUPUYECKOE UCCIEe0BaHne Ha ocHOBe ompoca BIIMOM
nepen Beioopamu 2007 r.» - METOJ TJIaBHBIX KOMIIOHEHT. [ 1aBHas ero npobiema —
IJI0Xasi MHTEPIPETalNsl HOBBIX MEPEMEHHbIX. HeTWnuuHbld mpuUMep Haluyus
Xopomen wuHTepnperauuu npu  nepexoge u3  40-MepHOro B 2-MEPHOE
IIPOCTPAHCTBO — OHMIIUPUYECKOE HCCIEIOBAHUE POCCUUCKOIO IOJUTHYECKOTO
MPOCTPAHCTBA, BhIMOIHEHHOEe AsiekceeM 3axapoBbiM (HUY BIID) Ha ocHoBe
onpoca BIITMOM. HekoTtopble KapTUHKHA U3 CTAaTE€W BKJIKOYWI B MPE3EHTALNIO, HX
MO’KHO MPOJIUCTATh, XOTS IOHUMAI0, YTO MOAPOOHO pacckas3aTh PO UCCIIET0BAHUE

BO BCCX I'pyIiIiax HEC MMOJYIUTCH.

Tema 4. B3gemennnlii u 0000mennsiii MHK. Heognopoanocts. lammu-
nepeMeHHbIe

1. 3agaua «llena kBaptupsy. IlepBas wurepauus — MHK-ouenku,
nonydennsie Gpynkuueit JUHENH. KosddUIMeHThl MO M HX SKOHOMUYECKAsT
UHTEpHpeTanus, poBepKa 3HAYUMOCTH pEerpeccopoB. [IpoBepka
reTepoCKeIaCTUYHOCTH MO KpuTeputo [ nelicepa (perpeccust MOIyJsi OCTaTKOB IO
oOmei miomanu). [lepexon kK HOBBIM NEPEMEHHBIM, 2-UTEpalvs U IMPOBEPKa
3HaYUMOCTU perpeccopoB. JlanpHeiine uTepanuy Majo 4YTo A00aBISIOT (C
CWIbHBIMH TpyNIamMu MpOJEnaTh, >KEJIATEIbHO JOBEAs JO aBTOMaru3mMa —
KOIUPOBaHUs 00JIACTH; C OCTAJILHBIMU — MPOMYCTUTb ).

2. 3anava «/lunamuka peanbHOro oOMeHHOro Kypca». [lepBas urepanus

— MHK-ouenku, nonyuennsie ¢pynkupein JUHENH. KosdduuumenTs Moaenu u
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UX 3KOHOMHYECKasi MHTEpHpETalus, IPOBEPKA 3HAUUMOCTH perpeccopa. IIposepka
aBTOKOppensiuu 1o  kputepuro [lapbuna-Yorcona. Ilepexoq K HOBBIM
MIEPEMEHHBIM, 2-UTEpallls U NPOBEPKA 3HAUUMOCTH perpeccopa.

3. 3anavya «Cnpoc Ha MOpoxkeHoe». Heo0XxoaumMocTh KOpPEeKTUPOBKH Ha
WHJEKC IIeH (Bce IIEHBI JellaeM Ha ypoBHE 0a3oBoro mnepuoga — BecHbl 2013).
ba3oBas mozenb, HE3HAYMMOCTh LIEHBI. BBeeHne 3 JaMMU-TIEPEMEHHBIX, MOJIEIb
C YYETOM CE30HHOCTH. Mozienu A1 KaXKJ10ro U3 CE30HOB.

4, 3amaua «/lonmomHuTenbHas BbIOOpKa». Mojenu, MOCTPOEHHBIE 10
UCXOAHBIM M  PacCIIMPEHHBIM  BBIOOpKaM. AHalIW3  OJHOPOAHOCTH  TIO

MOAU(PUIMPOBAHHOMY KpuTepHio Hoy.

Tema 5. Hestuneiinbie moaesu. Jlorur- u npoouT-moaean

1. 3amaua «PeanbHbli OOMEHHBIH Kypc U cpeanenymieBoi BBID».
Kpatkuii sKkCKypc B TEOPHIO NapUTETa MOKYNATEIbHON CIIOCOOHOCTH U peajibHBIMI
oOMeHHbIN Kypc. OOCyX/IeHHEe MCXOIHBIX NaHHBIX (B Tabnuie AaHHble mo 138
ctpanaMm). IlocTpoeHue nuHEWHOH, JOrapuMHUUECKON, TUIEPOOINYECKOMH,
CTEMEHHOW M SKCIOHEHIMAIbHOW 3aBUCUMOCTH C IOMOIIBIO JIMHEAPU3YIOIIETO
npeobpasosanus u dynkiuu JIMHEWMH. Ux cpaBHeHHe MO KOA(QHUIMEHTY
nerepmuHaiuu. [loctpoenue nporHo3a. OOpaTUTh BHUMAHUE, YTO JJIsl CTETICHHON
U DKCIOHEHIIMAJILHON MOJIEH, a TaKXKe JUIs JIIOOBIX IPYTrux, TJ€ MPOU3BOAUTCS
npeoGpasoBaHue Y, HeIb3s HCMOIB30BATh 3HAUCHHE R°, KOTOPOE BBLIACT (yHKIHS
JIMTHEWH.

2. 3agaua «llpemnoxenue akiuit». IlpeoOpazoBanne bokca-Kokca
(oOmuii cinywaih u cimydait A=0). HaxoxkaeHue onTtumManbHOTO 3HaueHust A*.
OGocHoBanme dToro (akra (3HaueHmss R cmpaBa M cieBa Himke). Ilepexon K
MCXOJTHBIM TIepeMeHHBIM (001IHii cimy4ait u ciydait A=0). [loctpoenue mporuosa u
HaxoXJeHue KodhGUIMenTa qeTepMuHaIim.

3. 3agaua «Bnagenbupl aBTOMOOWJIEH: JIOTUT-MOJIENb». bHHapHbBIE
pE3YABTUPYIOIIME TOKA3aTeIu, HANOMUHAHWE, MOYEeMY HENb3sl HCIOJIb30BaTh

oOblyHBIC  perpeccu.  JloruT-Mojaenb:  MpeoOpa3oBaHHWE  IOCPEJACTBOM
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JOTUCTUYECKON (YHKIUHU, TOCTPOEHUE JHMHEWHOM MOJenu B KOOpAMHATAX Z,
oOpatHbiii Tiepexon. [IporHo3 mo Momenu ©W HaxoxaeHue KodhdumumeHTa
JIETEpPMUHALINH.

4, 3agaua «Bnagenwsusl aBTOMOOWIEH: mpoOUT-MoAenby. KpaTkoe
oOCyXXJIeHHE OTJIWYMN MNpoOUT-MOJENM OT JIOTUT-Mojenu. W3meHeHus B
QITOPUTME, CBSI3aHHBIE C HUCIOJIb30BAaHUEM JPYroil npeodOpasyromeid (QyHKIUU.

ConocTaBiieHHe pe3yabTaTOB IBYX MOJIEIEH.

Paszneu I11. AHa/u3 BpeMEeHHBIX PAJIOB M MAHEIbHbIX JAHHBIX

Tema 6. AHanu3  BpeMEHHbLIX PSAA0B. AHAJIUTHYECKHE U
ajqropurMmuyeckuerpenibl. Ce30HHOCTD

1. 3agaua «Kypc poiapa: KpUTEpUM HEU3MEHHOCTH CPEIHETO».
[IpoBepka ruUIOTE36l O HEU3MEHHOCTH CPEIHEr0 HAa OCHOBE KpUTEpHs,
OCHOBAHHOI'O HAa MEJWaHe, KPUTEpPUs BOCXOIAIIUX W HUCXOISIIUX CEPUU U
kputepusi AOOe. HaxokneHne ->MIUPHUUECKMX U KPUTHYECKUX 3HAYEHUH,
nojgydyeHue BbIBOJA. [locTpoeHre NOJIMHOMUAIBHBIX TPEHAOB. BriroueHue B
MOJIEJIb CTOJIOLIOB t, t2, £, OOcyxeHue Toro, Kakol TpeHJ Jydlle Ha OCHOBE
yBenuueHus: kodddunuenta aerepmuHaiiu. I1lokoBeie nM3MeHEeHHS (B JaHHOM
MIPUMEPE HOBBIE CAHKIMHN) U UX YUYET C TIOMOINIbIO BBEJICHHS TaMMU-TIEPEMEHHBIX.

2. 3amaua «J/lunamuka BBII CIIA». TunuuHoe a1 SKOHOMHKH
MOCTPOEHHUE JOJITOCPOYHBIX 3aBUCHUMOCTEH B JIOTapU(PMHUUECKUX KOOpAMHATAX —
AKCIIOHCHIIMAIIBHBIN TPEH U €r0 UHTEPIIPETALUS.

3. 3agaua «J/lunamuka 4yucia BiaaenblieB cMapTdoHOB». McxomHbie
JaHHBIE U UX 00cykaeHue. [locTostHHBIN a0CONMIOTHBIN MPUPOCT — MOJICTUPOBAHNE
yepe3 JMHENHBIM TpeHA. HeMOHOTOHHas 3aBUCMMOCTh — MOJAEIUPOBAHUE YEpE3
KBaJpPaTUYHBIM TPEHJ, €ro HHTEPIPETALMs, HAXOXKIECHUE TOUKU DKCTpEMyMa.
MonenupoBaHiue  HACBHIMICHHUS  MOCPEACTBOM  THMEPOOJIMYECKOTO  TPEHIA.
HenocraTtok, cBsi3aHHBIM C yxoAoM B MuUHYC OeckoHeuHoctu tipu t=0.
Monudukanus, cBSI3aHHAsI C TOPU3OHTAILHBIM CIIBUTOM THUIIEPOOIIBI, HAXOXKICHUE

ONTUMAJIbHOI'O CJABHUI'a YCPC3 MAKCHMMH3AILIUIO KOC—)(i)(l)I/II_II/IeHTa ACTCpMUHALINH.
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Haubonee MeieHHBI HEOTpaHUUYEHHBIH POCT — JOrapupMUUYECKUN TPEHI.
Moaudukanus, cBa3aHHasE ¢ TOPU3OHTAJIBHBIM CABUTOM (PyHKUMU. [ToCTOSHHBIN
OTHOCHUTEJIbHBIA MPUPOCT — HKCIIOHEHLMAJIbHBIA TpEeHA, JUHEHHass (QyHKUUS B
JorapuMuUecKux KOOpAHMHATax (B JAaHHOM ciy4yae HeaaekBaTeH). [locTosiHHas
AJIACTUYHOCTh — CTENEHHOM TpeHJ, JiMHeHHas (QyHKUUMsS B  JIBOMHBIX
Jorapu(pMHUECKUX KOOpJAUHATaX (B JIaHHOM Cilydae HeaJeKBaTHas, B LIEJIOM Jis
BPEMEHHBIX PSJOB TOXKE HE OYEHb XOpowo uHTepnperupyema). [Ipornos
(peTpOoCnEeKTUBHBIN U Ha Oyayllee) C UCIOIb30BAaHUEM Pa3HbIX BUIOB TPEHIOB.

4. 3amaua «lIpomaxku MOpOXKEHOTO». YYET CE30HHBIX KOJEOaHUU C
IIOMOILBIO CKOJIB3AIIErO CPEAHETO. BapuaHT agIuTUBHO HAJIOKEHHON CE30HHOCTHU.

BapI/IaHT MYJIbTUIINIMKATUBHO HaJIO’KEHHOM CE30HHOCTH.

Tema 7. ARMA-monean. Jlaropple Moaead. JHAOreHHOCTL H IV-
perpeccust

1. 3agaua «Kypc nommapa: Mozens TMHEWHBIA TPEH + aBToperpeccus 1-
nopsiaka». llepexon kK psigy ocTaTKOB M UX mepBomy jary. Iloctpoenune monenu
aBTOPErPECCMM U HOBOTO MPOrHO3a. BbIYMCIEHHWE HOBBIX OCTAaTKOB U
koaddurnmenta nerepmunarnuu. [loctpoenune ananormunour monenu AR(1) ans
3aBUCUMOCTH O CAHKIIUH.

2. 3agaua «JlosrocpouHoe Bo3aeWCTBHE pekiaMbl»y. [locTpoeHue
MOJIEIHU Koiika. HNuTepnperanus IOJIYYEHHBIX K03 (DUITHEHTOB:
JUCKOHTUPYIOIIMA ~ MHOXHUTENb  (CKOPOCTh  3a0bIBaHUsA), IE€PBOHAYAIBHOE
BO3JICHICTBHE peKJIaMbl, 0a30BbIe Mpojaxu 0e3 pekinambl. [locTpoeHne mporxHosa
MpPOJaXK B 3aBUCUMOCTH OT pPEKJIaMbl M €€ JaroB (ympolleHHas Bepcus Mis 3
JIaroB) W HaxokJaeHue kodpdunneHTa gerepmuHanuu. [locTpoeHre 3aBUCUMOCTH
OCTaTKOB OT OCTaJdbHBIX (akTopoB. CpaBHEHHME TMPOTHO30B C OOBIYHOM
PETrPECCUOHHON MOJETBIO.

3. 3agaua «OuenuBanue crpoca depes |V-perpeccuro». JlemoHcTparus
toro, uto MHK He aeT BepHBIX OLIEHOK HH IIPU ITOCTPOEHUH 3aBUCUMOCTH CIIPOCca

OT IOC€Hbl, HW IIPpU BKINOYCHHHW HaJIOora B MOJICIb. llByXH_IaFOBBII\/'I METO[
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HAaMMCHBIINX KBaAPATOB: IMOCTPOCHUC MOJCIM HNOCHBI OT HaJora, IMOCTPOCHHUC

MOJICJIN CIIPOCa OT IMPOTHO3a LICHBI.

Kpurepuu ouneHku:

— 100-86 6annoB - eciau OTBET MOKa3bIBAaET INIyOOKOE M CHUCTEMATHYECKOE
3HaHHE BCEro MPOrpaMMHOI0 Marepuaia U CTPYKTYpPhl KOHKPETHOI'O BOIIpoOca, a
TaK)K€ OCHOBHOT'O COJIEp>KaHUS M HOBAIlMU JIEKIIMOHHOTO Kypca MO CPaBHEHUIO C
yueOHOM nutepaTypoil. CTyIeHT AEMOHCTPUPYET OTUYETIMBOE M CBOOOJHOE
BJIAJCHUE KOHIIENTYaJIbHO-TIOHSATUMHBIM  amapaToM, HAyYHbIM SI3BIKOM U
TEPMUHOJIOTHEH COOTBETCTBYIOIIEH Hay4dHOW 0O0JacTu. 3HAHWE OCHOBHOM
JUTEPATYPHl U 3HAKOMCTBO C JOMNOJHUTEIBHO PEKOMEHIOBAaHHOW JUTEPATYPOU.
Jlornyecku KOPPEKTHOE U YOSAUTEIbHOE U3JI0)KEHHE OTBETA.

— 85-76 - OamioB - 3HAaHHWE Y3JIOBBIX MPOOJIEM MPOrpaMMbl U OCHOBHOTO
COJIEp KaHUS JEKUUOHHOTO Kypca; yMEHUE M0JIb30BAThCS
KOHLIETITYaJIbHOIIOHSATUMHBIM aIlliapaToM B MPOLECCE aHaM3a OCHOBHBIX MTPOOJIeEM
B paMKax JaHHOM TE€Mbl; 3HAHWE BaXHEUIINX pabOT U3 CIHUCKA PEKOMEHIOBAaHHOM
JUTEPATYpel. B 1EnoM JIOTMYECKHM KOPPEKTHOE, HO HE BCErjJa TOYHOE U
apryMEHTHUPOBAHHOE U3JIOKEHUE OTBETA.

— 75-61 - Gamn - (parMeHTapHbIe, MOBEPXHOCTHBIC 3HAHUS BaXKHEHIIIMX
pa3iesioB MpOrpaMMbl U COAEPKAaHUS JIEKIIMOHHOTO Kypca; 3aTpyAHEHUs C
WCIIOJIb30BAaHUEM HAYYHO-TIOHSATUMHOTO anmapara W TEPMUHOJIOTHU Yy4eOHOMU
JTUACIUIUIAHBI, HEMOJIHOE 3HAaKOMCTBO C PEKOMEHIOBAHHOM JIUTEPATypOU;
YAaCTUYHBIE 3aTPYJHCHHUS C BBINOJHEHUEM MPEIYyCMOTPEHHBIX MPOrpaMMoin
3aJlaHul; CTPEMJICHUE JIOTUYECKU ONPENEJIEHHO M TOCIEAOBATENbHO H3JI0KUTh
OTBET.

— 60-50 6amioB - He3HaHUE, JMOO OTPHLIBOYHOE MPEACTABICHHE O JaHHOU
npoOiemMe B paMKax y4eOHO-IIPOTpaMMHOTO MaTepHalia; HEyMEHHE UCIOJIb30BaTh

MIOHATUWHBIN anmnapar; OTCYTCTBUE JOTUYECKOU CBSA3U B OTBETE.

MeToauveckue peKOMEHAALNH, ONpeeAIne Npoueaypbl OlleHUBAHUS
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Pe3yJabTaTOB OCBOCHUA TUCIHUILJINHDBI

Texkymas arrecranmsi CTyJeHTOB. TeKymias arrecTtanus CTYJIEHTOB I10
JUCLIMIUIMHE «OKOHOMETPUKAa» MPOBOIAUTCS B COOTBETCTBUM C  JIOKAJIbHBIMU
HOpPMaTHBHBIMU akTamu JIBDY u sBiseTcs 00s3aTebHOIM.

Texymas arrecTarys Mo IUCUUIUIMHE « DKOHOMETPUKa» MPOBOIAUTCS B (popme
KOHTPOJIBHBIX MEPOIpPUATHHA (TECTUPOBAHHUE, PELICHUE CUTYallMOHHBIX 3ajad,
BBIMIOJTHEHHE PpPacyeTHO-TpapuUecKuX padboT) MO OLEHUBAHUIO (PAKTUUECKUX
pe3yJIbTaTOB O0YUYEHUS CTYACHTOB U OCYILECTBIISETCS BEAYIIIUM MIPENOJaBATEIIEM.

OObeKkTaMy OLICHUBAHUS BBICTYIIAIOT:

— yueOHasg [HUCUMIUIMHA (AKTUBHOCTh Ha 3aHATHSX, CBOEBPEMEHHOCTH
BBIIIOJIHEHUS PA3JIMYHBIX BUJOB 33JJaHUM, IIOCEIAEMOCTh BCEX BUIOB 3aHATHUMN 110
aTTeCTyeMON JUCLUILINHE);

— CTETEHb YCBOCHHS TEOPETHUYCCKUX 3HAHWM (TECTUPOBAHUE);

— YpPOBEHb OBJAJCHHUS MPAKTHUYECKUMHU YMEHUSMH W HaBBIKAMHU I10 BCEM
BUJIaM y4eOHOM paboThl (pellieHHEe CUTYAIIMOHHBIX 3a71a4);

— pe3yJbTaThbl  CaMOCTOSITEILHOM  pabOThl  (BBIMOJHEHHE  PacdyeTHO-
rpadudeckux pador).

IIpome:xkyTouHast arrecTanmMs CTyAeHTOB. [IpomexyTouHas arrecrauus
CTYJEHTOB MO AMCHMIUIMHE «IKOHOMETPUKA» IPOBOJUTCS B COOTBETCTBUM C
JIOKaIbHBIMM HOpMATUBHbIMU akTamMu [IBDY u aBnsercs o0s3aTenbHOM.

[Io pucuuniamHe «OKOHOMETPUKA» TNPEIyCMOTPEH 53K3aMEH B  BHJE
KOHTPOJIbHOM paOOTHI.

Kparkass XxapakrepucTHKa npoueaypbl NPHMEHEHHUS] HCIOJIb3YeMOI0
OLICHOYHOI0 cpeacrsa. B pe3ynbraTe MNOCEHMICHUS JIEKIWM, TPAKTUYECKUX
3aHSATHI CTYJEHT IMIOCJIENI0BATEIbHO OCBAaMBAET MaTepuaibl JAUCHMILUIUHBI U
U3y4aeT OTBEThl Ha BONPOCHI K DK3aMEHY, MPEICTABICHHBIE B CTPYKTYpPHOM
anemente POC IV.1. B xome nmpoMeKyTOYHOM aTrTecTaluy CTYAEHT TOTOBUT
WHIUBUYyAIbHOE TBOPYECKOE 3aU€THOE 3aJaHue (MHIMBHUAYaJIbHOE TBOPYECKOE

3a4E€THOE 3aJlaHue pa3MelleHo B cTpykTypHoM sieMente POC 1V.2). Kpurepuu
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OLICHKH CTYJIEHTa Ha 3a4eTe MpeCTaBiIeHbl B CTpyKTypHOM 3nemente GOC 1V.3.

Kpurepuu olieHKH TEKyLIEH aTTeCTalMy — KOHTPOJIbHAs POBEPKA 3HAHUM (TECTHI,

CUTYallUOHHBIC

3aJa4y,

pacueTHo-Tpaduueckue pabOThI) TMpEACTaBICHBl B

cTpykTrypHOM 31emente POC V.

KpuTtepun BbIcTaB/IeHUSI OLEHKH CTYIEHTY Ha IK3aMeHe

o IMCIOMIIJIMHE «3KOHOMeTpI/IKa»

banabl
(peHTUHTOBOM
OIICHKH)

Ouenka
IK3aMeHa
(cranmapTHas)

TpeGoBanus Kk c)OpMHUPOBAHHBIM KOMIIETEHMAM

86-100

«OTJIMYHO»

OneHka «OTIMYHO» BBICTABIISETCA CTYINEHTY, €CIU OH
rIyOOKO W MPOYHO YCBOWJI MPOTPAaMMHBIM MaTepua,
HCYEPIBIBAIOIIE, I1OCJIEI0BATEIbHO, YETKO M JIOTUYECKU
CTPOIHO €ro u3jaraer, yMeeT TECHO YBSA3bIBATH TEOPHUIO C
NPaKTUKOW, CBOOOIHO CHPABIISAETCS C 337]a4aMM, BOIIPOCAMHU
U JpYyrMMM BUJAaMH OPUMEHEHHs 3HAHUH, NpUYEM HE
3aTpyJHAETCS C OTBETOM IIPU BUAOM3MEHEHUU 3aJaHUH,
UCTOJB3yeT B OTBETE Marepuans MOHOTPAPUIECKOM
JUTEpaTyphl, TPaBHWJIBHO  OOOCHOBBIBAET  IMPHHSITOE
pelieHue, BianeeT pPa3HOCTOPOHHUMM HAaBBIKAMU U
IIPUEMAMH BBIIIOJHEHUS NPAKTUYECKUX 3a/1a4.

85-76

«XOopouIo»

OneHka «XOpOIlIO» BBICTABISETCS CTYIEHTY, €CJIH OH
TBEpAO 3HAECT MaTepuall, IPaMOTHO U IO CYLIECTBY
M3JIaraeT ero, He JOIYCKas CyIeCTBEHHbIX HETOYHOCTEN B
OTBETE Ha BOINPOC, IPABIWIBHO IIPUMEHSAET TEOPETUUECKUE
MIOJIOKEHUS IPU PELIEHUH NPAKTUYECKHX BOIPOCOB M
3aja4, BiaJieeT HEOOXOIMMBIMU HaBbIKAMHM M MpUEMaMU
WX BBITNIOJIHEHUS.

75-61

«yIlOBJIETBOPU-
TEIBHO»

OneHka «yAOBIETBOPUTENBHO» BBICTABISIETCS CTYACHTY,
€CJIM OH MMEET 3HaHMA TOJIBKO OCHOBHOI'O MaTe€puania, HO
HE YCBOMI €ro JeTajci, MJOIyCKaeT HETOYHOCTH,
HEJ0CTAaTOYHO MpaBUWIbHbIE (OPMYIHUPOBKHU, HAPYLIECHUS
JIOTUYECKOW  TIOCIENOBATEIIBHOCTM B W3JI0KEHUHU
MIPOrPaMMHOI'0 MaTepuaia, UCIbITHIBACT 3aTPYAHEHUS IIPU
BBINOJIHEHUH NTPAKTUYECKUX PadoOT.

60-0

«HCYHOOBJICTBOPU-
TCIIBHO»

Onenka «HEYIOBJICTBOPUTEITHLHOY BBICTaBIISICTCSA
CTYJIEHTY, KOTOpBIM HE€ 3HAeT 3HAYUTEIbHOW YacTH
MPOTPAaMMHOTO MaTepHaya, JOIMYCKAaeT CYIIECTBEHHbIE
OIIMOKM, HEYBEpEHHO, C OOJBIIUMHU 3aTPyTHEHUSIMU
BBITIOJTHSIET TIpaKkTU4YecKkue padoTel. Kak mpaBuio, oneHka
«HEYJOBJIETBOPUTEIBHO» CTABUTCS CTYJIEHTaM, KOTOPBIE
HE MOTYT MPOJOJDKUTH OOydeHHe 0e3 JOMOTHUTEIBHBIX
3aHSTUN IO COOTBETCTBYIOLIEH JUCIUIUIMHE.
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