MMHUCTEPCTBO OBPA30BAHUS 1 HAYKU POCCUMCKOMN ®EJIEPALTAN

®DenepanbHOE TOCYAaPCTBEHHOE aBTOHOMHOE 00pa30BaTeIbHOE YUPEKICHHE
BEICIIIETO TIPO(eCCHOHAIIBHOTO 00pa30BaHUS

«/laibHEeBOCTOYHBIH (peepaibHbI YHUBEPCUTET»
(ABDY)

| —
IIKOJIA 9KOHOMUWKHA U MEHE/UKMEHTA

«COTI'JTACOBAHO» «YTBEPXIAIO»

PyxoBonutens OI1 3aBenyromuii kKadenpoit
On3Hec-MHPOPMATHKH
9KOHOMHKO-MAaTEeMaTHIECKHX METOIOB

Kon6una E.O. 0.1, Imunr
(moxmuce) (®.1.0. pyk. OII) (moamucek) (®.1.0. 3aB. xad.)
«28» nrons 2018 r. «28» nronst 2018 r.

PABOYAS IPOTPAMMA YYEBHOM JANCIIUTIJINHBI
JKOHOMETPHKA 2
Hanpasiaenue noaroropku 38.03.01 IxoHoMuKka
(nByauiuiomHas nporpamma c¢ BIIID)
®opmMa MOArOTOBKH 0YHAS/3204HAS

kypc 3/3 cemectp 6/-

nekuu 36/8 4ac.

npakTudeckue 3aHstus 36/12 gac.

nabopatopHbie pabOTHI HE MPEyCMOTPEHBI

B TOM umclie ¢ ucnoib3oBanneM MAO nek.0/mp.18/6 yac./na6.0 yac.
BCEr0 YacoB ayUTOpPHOM Harpy3ku 72/20 gac.

B TOM 4HCJIe ¢ Hcroib3oBaHrneM MAO 36/6 yac.
caMocTosTebHas padoTa 72/124 dac.

B TOM YHCJIE Ha IOArOTOBKY K 3a4ety 0/4uac.
KOHTPOJIBHBIE PaOOTHI (KOJIIMYECTBO) 2

KypcoBasi paboTa / KypcOBOM MPOEKT HE MPEyCMOTPEHBI
3auet 6 cemectp / 3Kypc

9K3aMeH He MPeyCMOTPEH

Pabouas mporpamMMa cocTaBlieHa B COOTBETCTBHH C TPeOOBaHHSAMHU OOpPa30BaTEILHOTO CTaHAapTa IO
HampaBieHuto moaArotoBku 38.03.01 DOxoHOMHKa, CaMOCTOSITENbHO ycTaHaBiuBaemoro JIBOY,
YTBEPXKACHHOTO MpuKa3oM pexropa ot 04.04.2016 Ne 12-13-592

Pabouas mporpamMma AUCIMIUIMHEI 00CYXKIeHa Ha 3aceqanny Kadenpsl On3Hec-mHPOPMATHKH U
9KOHOMHKO-MAaTEMaTHIECKUX METOI0B MPOTOKOJI Ne 6 oT «28» mions 2018 .

3aBeyrommii kKadeapoit: a-p 3KoH. HayK, mpodeccop Lmuar KOpuii laBermoBry
CocraBurens: A-p 3KOH. HayK, AoueHT Oneitnuk Enena bopucosna






I. Padouasi nporpaMMa nepecmMoTpeHa Ha 3aceJaHHH Kadeapbl:

IIpoTokomn oT « » 20 1. Ne

3aBenyrontwii kKadeapoi

(o AmKcH) (FO. 4. Imuar)

11. PaGouasi mporpaMma nepecMOTpeHa Ha 3acefaHHH Kadeappl:

IIpoTokon oT « » 20 1. Ne

3aBeayrouuii kadenpoi

(moamucs) (10.4. Ulmunr)



AHHOTAIIUA
YueOHbIli Kypc «OKOHOMETpPHKA 2» TpPEAHA3HAYCH ISl CTYACHTOB 3/2

Kypca, 00yJaromuxcs 0 HarpasJieHuo moArotoBku 38.03.01 DxoHoMuKa.

JlucuunnuHa « 9KOHOMETpHKa 2» BKIIIOUEHa B cocTaB 0a30BOi yacTu OJI0Ka
«JIMCIUTUIMHBI (MOJTYJIN)».

OOmast TpyA0eMKOCTh OCBOCHUS JHCIHILIMHBI cocTaBiisieT 4/4 3adeTHbIC
enuHubl, 144/144 gaca. YueOHBIM IUIAHOM MPEAYCMOTPEHBI JICKIIHOHHBIC 3aHATHS
(36/8 gacoB), mpakTuueckue 3aHsATHS (36/12 wacoB, B Tom umcie MAO 18/6
94acoB), caMOCTOsTeNIbHAs paboTa (72/124 gaca). JucuuminHa peanusyercs Ha 3/3
Kypce B 6 cemecTpe.

B mnporpamme AMCHMIUIMHBI pPacCMaTPHUBAIOTCS AaCIEKTHI, CBS3aHHBIC C
MOJICIMPOBAHUEM TPOIECCOB M 3aBUCUMOCTEH COIUATBbHO — JKOHOMHUYECKHUX
SABIICHWA  Ooyiee  yrayOJeHHO, dYeM B paMKaX CTaHJapTHOTO  Kypca
«IKOHOMETPHUKAY.

JucruminHa «9KOHOMETpPUKA 2» OCHOBBIBAETCS HA 3HAHUSIX, YMEHUAX U
HABBIKAX, IMOJYYCHHBIX B PE3YNbTATe H3YUYCHHUS TUCIUILINH «DKOHOMETPHUKAY,
«Cratuctuka», «Teopus BeposSTHOCTEM M MaTreMaTHuecKash CTaTHUCTHKA» U
MO3BOJISIET TOJATOTOBUTH CTYJEHTOB K OCBOCHHUIO psijia TaKUX IUCIMIUIAH, KaK
«YTIpaBIeHYECKOE MBINIJICHUEY, « IKOHOMUUYECKAs OlIeHKa OU3HECa» U Mpouee.

Heab — o0yyeHue CTyIEHTOB METOJIOJIOTMM U METOAHMKE IMOCTPOCHHUS H
MPUMEHEHUS SKOHOMETPUUYCCKUX MOJCNICH I aHajdu3a COCTOSHHUS M IPOTHO3a
pPa3BUTHS DKOHOMHYECKHUX M COIMAIBHBIX CHUCTEM B YCJIOBHUSX B3aHMMOCBSI3EH
MEXy UX BHYTPEHHUMH U BHEITHUMH (PaKTOPAMH.

3anayu:

ecOpMUPOBATL y CTYIACHTOB CHUCTEMY TEOPETHYECKUX 3HAHUU U
MPAKTUYCCKUX HABBIKOB, HEOOXOAMMBIX I TIyOOKOTO MMOHUMAaHUS B3aUMOCBS3U
Y 3aKOHOMEPHOCTEH pa3BUTHS SKOHOMHUYECKUX M COITUATIBLHBIX CUCTEM,;

¢00yYnUTh  CTYJEHTOB  METOAMKE  TOCTPOCHHUS W  TNPUMEHEHUs

9KOHOMECTPHYCCKUX MO)ICJ'ICI‘/’I JJIA OLICHKHU BaKOHOMepHOCTeﬁ Pa3BUTHUA CUCTEM,



eHAYyYUTh CTYJSHTOB MPHUMEHSITh KOMIIBIOTEPHBIC TEXHOJIOTUU IS
00pabOTKH SKOHOMHYECKON HH(POpMAIUH;

e HAyYUTh CTYJACHTOB OIPENEICHNI0O KOHEUHBIX LeJe MOJIeIUPOBaHUs,
Ha0opa yJacTBYIOIIUX B MOJIETH (PAKTOPOB | MOKa3aTelNeH, UX POJIH;

* BEIPa0OTaTh Y CTYACHTOB HaBBIKM CTATHCTUYECKOH OOpabOTKU OOIBIINX
YHCIIOBBIX MHPOPMALIMOHHBIX MaCCHUBOB.

JInst  yCHeNIHOTO  W3y4YeHWs JUCHUIUIMHBI  «JKOHOMETpHUKAa 2» Y
o0yYaromuxcs JOJDKHBI OBITh C(HOPMHUPOBAHBI CIEAYIONINE MpeABapUTEIILHBIC
KOMITCTCHITHH:

e CIOCOOHOCTH HCIIOJIB30BaTh OCHOBBI DKOHOMHYECKUX 3HAHWUU TMPH
oTOope (PaKTOpOB B SIKOHOMETPUUECKUE MO/IEIH,;

e CIOCOOHOCTH K CaMOCTOSTEIBHOMY OCBOCHHIO HOBBIX METOJIOB
UCCIIEIOBAHMSI, K U3MEHEHHIO HAYYHOTO M HAyYHO-TIPOM3BOJCTBEHHOTO MPOQUIIL
cBOeH MpodeccnoHaIbHOMN e TeNbHOCTH,

e CHOCOOHOCTH OCYHIECTBJISATH cOOp, XpaHEHUE, O0OpadOTKYy U OLEHKY
UHpOpMaLUY, HEOOXOAUMOW ISl MOJICIUPOBAHUS U MPOTHO3UPOBAHUS PA3BUTHUS
IKOHOMHYECKUX CUCTEM.

B pesymprare WM3y4eHHs JAHHOW JHUCHUIUIMHBL Y  OOYyYaroIIUXCs
dopmupyrOTCH  crenyomme  o0menpodeccuoHanbHble M NMPOo(ecCHOHATbHbIE

KOMIETEHIIUU (2JIEMEHTHI KOMIIETEHITUHN):

Konx n popmyampoBka Jranbl GOpMHPOBAHUA KOMIIETEHIIMHU
KOMIIeTEeHI[HH

OCHOBHBIE pe3yJIbTaTsl HOBEHIINX
UCCIIEIOBaHUN,  ONMyOJMKOBAaHHBIE B
BEIYLIUX MPOPECCHOHANBHBIX JKypHaIax
10 IpobIeMaM YIKOHOMETPUKHU

OIIK-3 crtocoGHOCTH BEIOpATh 3Haer
WHCTPYMEHTAJIBHBIE CPEJICTBA JUISI
00pabOTKH IKOHOMHYECKHX JTAHHBIX B

COOTBETCTBHUHM C ITOCTABJICHHOU METOJaMH CPAaBHEHHS M CONOCTABICHUS
3a/1auei, IpOaHAIM3UPOBATH YMeer | pe3yapTaToB MOJICIIMPOBAHUS u
pe3yabTaThl pacyeToB U 0OOCHOBATh IIPOTrHO3UPOBAHUS
TOJTyICHHBIC BRIBOJIBI COBPEMEHHBIMH METOMKAMH
Brnaneer | moctpoenus SKOHOMETPHYECKUX
MoZeIen

[TK-4 crioco6HOCTb Ha OCHOBE Juaer | TOAXOMBI K 0T0OpY (haKTOPOB B MOZEND H
OTHCAHUS SKOHOMUYECKHX HCCIIEI0BAHUIO X 3HAUMMOCTH

TIPOLIECCOB U ABJICHUH CTPOHTE Veer BbIOpATh METOJ IIOCTPOEHUS
CTaHAAPTHBIC TCOPECTUICCKUEC U BKOHOMeTpI/I‘IeCKOﬁ MOJeIn




O9KOHOMETPHUYECCKHUEC MOACIIH,
AHAJIM3UPOBATH U COACPKATCIILHO

Pa3siIMYHbIMHU crocodbamMu H METOJaMHU

Brnaneer | BepuuKanuum MU OLEHKH MOJYYCHHOM
WHTEPIPETUPOBATH MMOTyUYECHHBIE N
SKOHOMETPHUYECKON MOJIEIH
PE3YIBTATHI
3uaet pa3IMYHbIE METOJBI TIOCTPOCHUS W
[TK-6 criocoOHOCTh aHAaTU3UPOBATh U OLICHKH 9KOHOMETPHYECKHX MOZEIIEi
WHTEPIPETHUPOBATH TAHHBIC
. . JaTh COJIEPXKATEIBHYI0 HHTEPIPETAIUIO
OTEUYECTBEHHOU U 3apyOe)KHOU
YmMmeer MOJIYYCHHBIM pe3yjIbTaTaM OIICHUBAHUS
CTaTHUCTHUKH O COLIHAIBLHO- N
9KOHOMETPUYECKHUX MOJICIICH
SKOHOMHUYECKHX Tpolieccax u
SIBJICHUSX, BBIABIISATD TCHIEHIIUN OCHOBaMH OpeACTaBICHUS
Y3MEHEHHMS COIMANTBHO- cnenudukanum YKOHOMETPHUECKOU
3KOHOMMUECKUX IIOKA3aTelIcH Brnageer | momenu (hMHAHCOBO-PKOHOMHUYECKOTO
00beKTa; HaBBIKAMHM  TIPEJICTABIICHUS

pa3zpaboTaHHON MOJIETH

I[JIH (bOpMI/IpOBaHI/ISI BBIIICYKAa3aHHBIX KOMHGTGHHHﬁ B paMKaX JHUCHUIIIMHBI

«JKOHOMETpHUKA  2»

IMPUMCHATOTCA

CIeAYIOIINe

METOALI  AKTUBHOI'O/

HHTCPAKTHUBHOT'O O6y"I€HI/I$II ACIIOBBIC UTI'PHI, KEMChI U HNMHUTallMOHHBIC MOACIIN.




|. CTPYKTYPA U COJEP)KAHUE TEOPETUYECKOM YACTH KYPCA (36 4acoB)
Tema 1 DHAOTreHHOCTH U MYJIbTHKOJJINHEAPHOCTD (4 yaca)

[IpoGnema mpomymeHHbBIX U K30BITOUHBIX (DakTOpoB. MHCTpyMeHTa bHBIEC Iie-
pemenHnblie. [Ipobimema »sHaoreHHoctH. CroxacTuyeckue perpeccopbl. Tect

Xaycmana. MeTojibl 00pbObI C MYJTBTUKOJUIMHEAPHOCTHIO.

Tema 2. OneHka MaKCMMAaJILHOTO MpaBaonoao0us (4 yaca)

Onenka makcumanbHOro mnpasaonoaoouss (OMII): npumepsl u QopmanabHOe
paccmotpenue. CpoiictBa OMII. Tpu OCHOBHBIX TecTa cHeruUKaIUU: TECT
OTHOIIICHHS MpaBAonoa0ous, Tect Banpaa, Tect MHOkuTenek Jlarpamxka. OMII
JUIS JIMHEHHON perpecCMOHHOM Mojaenu. TecThl OTHOIICHHWS MpaBIoNoAoOus,
Banbna n MHOXuTenen Jlarpanxka B KIIACCUMYECKOM PETPECCHOHHOW MOJENH IIpU

TCCTUPOBAHNH I'MIIOTC3 O HAJIMYHUU JIMHEHUHBIX OI‘paHI/ILIeHI/Iﬁ Ha I1apaMCTphI.

Tema 3. Mojaenu ¢c orpaHnyYeHHOM 3aBUCHUMOI nepeMeHHOi (4 yaca)

JluckpeTHble 3aBUCUMBIE NepeMeHHble. Moaenu OuHapHOro BbIOOpa. JIMHElHHbIE
BepOsITHOCTHBIE MoAenu. Probit u Logit mogenu. MaTepnperanus ko3ppuuueHTon
B Mojiesid OuHapHOTo BhIOOpa. OLIEHKH MaKCUMAJILHOTO TIpaBaonoaoous B Probit u
Logit Mmozmensax. Omunbku cnenupuKanuy B MoAesssXx OMHapHOTO BeIOOpa. Monenu

MHOKECTBEHHOTO BBIOODA.

Tema 4 Mogean ¢ UEH3YPHPOBAHHBIMHM M YPE3aHHbIMH 3aBHCHUMBIMH
nepeMeHHbIMH (4 yaca).

Tobit momens. CwmemeHHOCTh W HecocTosaTeIbHOCTE OLS onenxku. OueHku
MaKCUMaJIbHOTO mpaBaononoous.. Tobit-2 momens (Mogens Heckman): omnu-

CaHHC, OUCHHUBAHUC, HHTCPIIPCTALHA. MOI[eJ'II/I BPCMCHH KHN3HU.

Tema 5. Moaenu ¢ 1arupoBaHHbIMU NepeMeHHbIMH (4 yaca)



Mogenu ¢ JIarupOBaHHBIMM IEPEMEHHBIMU. MOJENb PaCIpeeICHHbIX JIaroB.
Ouenka Mojenu pacnpeaeneHHbix JaroB. [lonmmHoMuanbHble Jlaru (MOJEIb

AnmvoHa). ['eomerpudeckue naru (mojaenb Koiika)

Tema 6 ABTOperpeccMOHHbIE MOJEJH U MO ¢ aBTOKOppeasiuuei (4 yaca).
Tect Ha aBToKOppensanuio (tectel [lapObwHa u MHOxuTened Jlarpamxka ).
[IpumMepbl Mojzenieid ¢ JIarUPOBAHHBIMU TEPEMEHHBIMU (MOJEIHU YaCTUYHOTO
BBIPAaBHUBAHUS, aIANITUBHBIX OKUAAHUM, Koppekiuu omuook). Tect ['pankepa Ha

IMPUYINHHO-CJICACTBCHHYIO 3aBHCUMOCTD.

Tema 7. Exunn4HbIi KOpeHb U KouHTerpanus. CTAaHOHAPHOCTH BPeMEHHBIX
pa-10B (4 yaca)

CranuonapHocts. CiywaitHoe Omyxknanue. AR(p) mporecc. EnuHuuHbIE KOpHHU.
Cratuctuka Jluku-®Oymiepa. Muumas perpeccusa. Kounrterpamus. Iloaxomasl
OHrens u ['pamxepa. Kounrerpupyromui BeKTop. 0ArocpoyHoe JUHAMHYECKOE
paBHOBecue. TpeHna, Ce30HHOCTh, B3ATHE pa3sHOCTEN. TecThl Ha CTAlMOHAPHOCTD.
ACF u PACF. VYpapnenus IOna-Yonkepa. MA monenu. O6patumocts. CBoiCTBa
ARIMA monenei. [Iponenypa bokca-/[xeHnkuHca

Tema 8. CucremMbl perpecCHOHHBIX ypaBHeHHi (4 yaca)

Buemne He cBsa3aHHble ypaBHeHUs (SUR). CucteMbl OJIHOBPEMEHHBIX ypaBHE-
Huil. CTpykTypHas u ype3aHHas (opma. [lopsakoBble W PaHTOBBIE YCIOBUSL.
OueHka cucTeM OAHOBPEMEHHBIX ypaBHeHMH: KocBeHHbIM MHK, nByx marossiii

MHK.

Tema 9. PerpeccnoHHbIN aHAJIU3 MaHeJbHBIX JaHHBIX (4 Yaca)

[TaHenpHBIC JaHHBIC C HATMYHUEM JIBYX MMEPUOIOB. Perpeccus ¢ UKCUPOBAHHBIMU
ab-dexkramu. Perpeccuss ¢ (PUKCUPOBAaHHBIMM BpEeMEHHBIMH 3 dexTamu.
Cnyuaiinpie  s¢ddextor.  [IpoBepka Ha Hamuuume CIydalHbIX  3(PQeKToB.

HecOanancupoBanHbie MOJIeNH



Il. CTPYKTYPA Y COJIEP)KAHUE ITPAKTUYECKOM YACTH KYPCA

IIpakTuueckoe 3ansaTue Nel (4 yaca)

Tewma I[TpoGiaemMbl SHAOTEHHOCTH ¥ MYJIbTHKOJUTMHEAPHOCTH

CwMmeliieHue 1 oneHka K03 GUIMEeHTOB, BbI3BaHHAS HEBKIIIOUEHUEM CYIIIECTBEHHBIX
ne-peMeHHblx. RESET-tect Pamces. MHWpeanpHas w©  mpakTuyeckas

MYJBTUKOJUIMHCAPHOCTH JaHHBbIX. I[I/IaFHOCTI/IKa MYJBTUKOJUIMHCAPHOCTH.

IIpakTnueckoe 3ansaTue Ne2 (4 yaca)

Tema OrlieHKa MaKCUMaIbHOTO MPaBIONIOA00US

CpaBHeHHE MeTOoJla WMHCTpyMEeHTanbHOUW mnepemennoit (MUII) wu wmerona
MakcuMalibHOTO TipaBnonogoous (MMII) ¢ ucnons3oBaHuE SKOHOMETPUYECKOTO

naketa R

IIpakTuyeckoe 3ansaTue Ne3 (4 yaca)
Tema Moaenu ¢ OrpaHUYCHHOM 3aBUCUMOW MIEPEMEHHOMN
[TocTpoenue Mozeneit OMHApPHOTO BHIOOpA: JIOTUT, TOOUT, MPOOUT — MOAEIIU

DKOHOMUYECKAsi UHTEPIPETALIS MOJIEJIE BpEMEHU KU3HU

IIpakTuueckoe 3ansaTue Ned (4 yaca)
Tema Mogenu ¢ 1arupoOBaHHBIMU IIEPEMEHHBIMU
Jlaru Anmon. TecTbl Ha aBTOKOPPEISALMIO, MOJENIb XOJbTa-YHUHTEpPCA, CXema

Koiika

IIpakTudeckoe 3ansitue NeS (4 yaca)
Tema EnuHUYHBIN KOPEHb U KOMHTETPALIHSL.
KounterpupoBannusie psapl. Kputepuit  Ouerens-I'panmkepa. Iloctpoenue

KOMHTErpajibHOTO KpuTepus Japouna-YorcoHa

IIpakTueckoe 3ansaTue Ne6 (4 yaca)



Tema MopaenupoBaHuE BPEMEHHBIX PSAIOB
TecTbl Ha MOCTOSIHCTBO JAUCIIEPCHU M MAaT€MaTUYECKOrO OXKWJAHUS BPEMEHHOIO
pana: Banpaa, Boasdosuna, Manna-Yutrau, Cujpkena-Treroku. PacmmpeHHBIHM

tect Juku —Dymnepa.

IIpakTuueckoe 3ansaTue Ne7 (4 yaca)
Tema ABTOKOppENAIIMOHHAS W 4YacTHas aBTOKOPPEISAIMOHHAS (YHKIIUU.

Koppenorpamma. Moaenu ARIMA

IIpakTnueckoe 3ansaTue Ne§ (4 yaca)
Tema Pemienue cucteMbl perpeCCMOHHBIX ypaBHEHMM (4 yaca)
[IpoBepka uaeHTHPUITUPYEMOCTH cucTeM. [locTpoeHne cucTeM OJHOBPEMEHHBIX

ypaBHCHI/If/'I KOCBCHHBIM M IBYXIIArOBbBIM MCTOJdaMH

IIpakTuyeckoe 3ansaTue Ne9 (4 yaca)
Tema IlanenbHBIE pErpeccun

Pemrenre THOBBIX 3a71a4

I1l. YYHEBHO-METOAUYECKOE OBECIIEYHEHUE
CAMOCTOSATEJBHOMN PABOTHI OB YUAIOIIIUXCSI

YuebHo-MeToanueckoe o0ecrnedyeHne CaMOCTOSITeIbHON paboThl 00YJarOIINXCS TI0
JUCLHUILUIMHE «DKOHOMETpHUKA 2» mpenactaBieHo B [Ipunoxennu 1 u BKIOYaeT B
ceos:

- MIaH-TpadUK BBIMOTHEHUS CAMOCTOSTENIbHON PabOThI MO AUCITUIUIMHE, B
TOM YHCJIC TPUMEPHBIE HOPMBI BPEMEHH Ha BBIMOJTHEHUE TI0 KXKIOMY 3aaHUIO;

— XapaKTepUCTHKA 3aJaHUM Il CAMOCTOSITENIbHOM PabOThl OO0ydYarOIIUXCs U

MCTOANYCCKUC PCKOMCHIAIINH 110 UX BBIIIOJIHCHHUIO,



- TpeOOBaHUSI K  MOPEICTaBICHUIO W O(OPMIIEHUIO  PE3yJbTaTOB
CaMOCTOSITENIbHOM paboThI;

- KPpUTCPHUH OLUCHKH BBIIIOJIHCHUA CaMOCTOSITCIbHOM pa6OTBI.

IV. KOHTPOJIb JOCTUXKEHUS LEJIEN KYPCA

Ne i/t Konap! 1 sTamnsl Ol1ieHOYHbIE CPEACTBA
Konmpoaupyemvie (dbopmupoBaHus TEKYIIHHA IIPOMEXKYTOUYHAs
pasdenbt / meMbl KOMITETEHIIHH KOHTPOJIb aTTecTanus
ducyunauHbl

1 DHJIOT€HHOCTD U OIIK-3 | 3nHaer I1pP-1 VO-1
MyJabTHKOUIMHEapHOCTh | [1K-4 yMeeT I1P-2 YVO-1
I1K-6 BIIAJIcET I1P-1 vVO-1
0 OIIK-3 | 3Haer I1P-1 YO-1
) LIEHKa MaKc6HManLHoro K-4 ymcer P2 YOI
paBIOIO00us
PABACTION K-6 | smageer | TIP-1 VO-1
M . | OIIK-3 | 3Haer I1P-1 YO-1
3 oJienu CvOFpaHI/I‘leHH?I/I K-4 ymeer P2 YOI
3aBUCHMOM NIEPEMEHHOM
T1IK-6 BJIAJIEET I1P-1 YO-1
Mopenu ¢ OIIK-3 | 3Haer I1P-1 YO-1
4 JIarMpOBaHHBIMU [1K-4
[IEpEMEHHBIMU [1K-6
Monuenu ¢ 3HAET I1P-1 YO-1
LIEH3YPUPOBAHHBIMU U OIIK-3 | ymeer I1P-2 YO-1
5 ype3aHHBIMHU I1K-4 BIIAjieeT I1P-1 VO-1
3aBUCHUMBIMU I1K-6 BIIAJICET I1P-9 vVO-1
MIepEMEHHBIMH
A OIIK-3 3HAET I1pP-1 VO-1
BTOPETPECCHOHHBIC 3 aeer P2 YO-1
6 MOJENA U MOJEIHN C [1IK-4
. BIIaJIeeT I1P-1 YO-1
aBTOKOppesLuen I1K-6
BIIQJICET I1P-9 YO-1
EnvHUYHBIN KOPEHD U OIIK-3 3HAeT I1P-1 YO-1
7 KOUHTErparus. K-4 yMeeT I1P-2 YO-1
CranmoHapHOCTh [IK-6 BJIajJeeT I1P-1 YO-1
BPEMEHHBIX PSIIOB BJIajieeT I1P-9 VO-1
c OIIK-3 3HAET I1P-1 YVO-1
HCTEMET - yMeeT I1P-2 YO-1
8 PEeTrpeCCHOHHBIX I1K-4
. BIIaJIceT I1P-1 YO-1
ypaBHEHHI I1K-6
BJIAJIEET I1P-9 YO-1
9 Perpeccuonnsiit ananuz | OIIK-3 | 3Haer I1P-1 YVO-1
MaHEJIbHBIX JaHHBIX [1K-4 yMeeT I1P-2 VO-1




T1K-6 BJIaJeeT I1P-1 YO-1

BJIaJeeT I1P-9 YO-1

Ipumeuanue:I1P-1- Tecm; IIP-2-Konmpoavuas paboma; YO-1-Cobecedosanue

Tumnossle KOHTPOJIbHBIE 3a/1aHus, METOANYECKUE MaTepualsbl,
ONpENEIAIONIME TPOUEAYPhl OLCHUBAHUS 3HAHWM, YMEHUNM W HABBIKOB, a TaKXKe
KPUTEPUH U TOKa3aTesld, HEOOXOIMMBIE JIJISl OLIEHKU 3HAHUM, YMEHU, HAaBBIKOB U
XapaKTEPU3YIOIIUE 3Tanbl (POPMUPOBAHMS KOMIIETEHUUH B IMPOLIECCE OCBOCHHUS

oOpa3oBaTeIbHOI MporpaMmsbl, IpeicTaBieHsl B [Ipunoxenun 2.

V. CIUCOK YUYEBHOU JIUTEPATYPbI U UH®OPMAIIMOHHO-
METOINYECKOE OBECIIEYEHHUE JUCHUIIVINHBI

OcHoBHas JuTeparypa
(onexmponnvie u newammvie uzoanus)

1. DxoHoMmerpuka: YueOnuk s 6akanaBpos / SAkosneB B.I1. - M.:/lamikoB u K,
2016. - 384 c.: 60x90 1/16. - (YueOuble n3manus a1 6akanaBpoB) (Ileperér)
ISBN 978-5-394-02532-7 - Pexxum foctymna:
http://znanium.com/catalog/product/519496

2. DxoHometpuka : yueOHuk / B.A. KonemaeB. — M. : UHOPA-M, 2017. — 160 c.

(Beiciiee oopa3oBanue: bakanaspuar). - Pexum noctyna:

http://znanium.com/catalog/product/768143

3. Dxonometpuka / bammua K.B., beicrpor O.®., CokonoB M.M., - 2-¢ u3. -
M.:IOHUTU-IAHA, 2015. - 254 c.: ISBN 5-238-00702-7 - Pexxum focryma:
http://znanium.com/catalog/product/872333

4. Dxonometpuka/Tumodees B.C., ®anneenkos A.B., [llekonmn B.1O. - HoBocu®.:
HI'TY, 2013. - 340 c.: ISBN 978-5-7782-2182-6 - Pexxum noctyma:
http://znanium.com/catalog/product/546264

5. Dxonometpuka / HoBukoB A.W. - M.:[laikoB u K, 2017. - 224 c.: ISBN 978-5-
394-01683-7 - Pexxum nocrtyma: http://znanium.com/catalog/product/415339



http://znanium.com/catalog/product/519496
http://znanium.com/catalog/product/768143
http://znanium.com/catalog/product/872333
http://znanium.com/catalog/product/546264
http://znanium.com/catalog/product/415339

JlonoJiHUTeIbHAS JIUTEpaTypa
(neuammvie u snexmponnvie uz0anus)
. OxoHoMetpuka / YTkun B.b., - 2-e uza. - M.:/lamkoB u K, 2017. - 564 c.:
ISBN 978-5-394-02145-9 - Pexum JoCTyma:
http://znanium.com/catalog/product/415317

. DOxoHoMeTpuka / BanientunoB B.A., - 3-¢ u3n. - M.:JlamkoB u K, 2016. - 436
C.. ISBN 978-5-394-02111-4 - Pexum JOCTYTIA!
http://znanium.com/catalog/product/414907

. IIpakTrueckast sKOHOMETpUKa B Keiicax : yueb. mocobue / B.I1. HeBexun,
10.B. Hesexxun. — M. : Ul «DOPYM» : UHDPA-M, 2016. — 317 c. +
Homn. matepuainsl [DnexktpoHHblid pecypc; URL: http://www.znanium.com].
— (Bwpicmee oOpaszoBanue). — WWW.dx.doi.org/10.12737/20052. - Pexum
noctyna: http://znanium.com/catalog/product/551567

. Mxurapss B.C. DkoHoMeTpuKa [DIEKTpOHHBIN pecypc]: yuebHoe mocooue/
Mxwutapsa B.C., Apxunosa M.IO., Cupotun B.I1.— DiekTpoH. TEKCTOBBIE
nanubie.— M.: EBpa3uiickuii OTKpbIThIM HHCTUTYT, 2012.— 224 c. — Pexxum

nocryma: http://www.iprbookshop.ru/11125.html

. DKOHOMeTpuKa [DnekTpoHHbIA pecypc]: yueonuk/ K.B. bangun [u ap.].—
DneKTpoH. TekcToBbie faHHbie.— M.: JlamkoB u K, 2015.— 562 c. — Pexxum

nocryma: http://www.iprbookshop.ru/5265.htm

. Kpemep H.III. DOxoHomerpuka [DIEKTpOHHBIM pecypc]: y4eOHUK st
ctynentoB By3oB/ Kpemep H.III., Ilytko B.A.— DneKTpoH. TEKCTOBBIC
nanaeie.— M.: IOHUTU-JAHA, 2012.— 328 c. — Pexum pgocryna:
http://www.iprbookshop.ru/8594.html

. lIunora 3.B. DxoHOoMeTpuKa [DIEKTPOHHBIN pecypc|: yuebHoe mocobue/
[[IunoBa 3.B.— DnekTpoH. TekcToBble maHHbie.— CapatoB: Al Ilu Ap
byke, 2015.— 148 C. — Pexxum JOoCTyna:
http://www.iprbookshop.ru/33864.html

. Bemmuko A.C. DxoHomerpuka B Eviews [DnekTpoHHBIN pecypc]: yueOHo-

MeToaudeckoe nocodue/ Benmnuko A.C.— DJIeKTPOH. TEKCTOBbBIE JIaHHBIC.—


http://znanium.com/catalog/product/415317
http://znanium.com/catalog/product/414907
http://znanium.com/catalog/product/551567
http://www.iprbookshop.ru/11125.html
http://www.iprbookshop.ru/5265.htm
http://www.iprbookshop.ru/8594.html
http://www.iprbookshop.ru/33864.html

CaparoB: BysoBckoe oOpazoBanue, 2016.— 66 C. — Pexxum npocrymna:

http://www.iprbookshop.ru/47403.html

9. Kpemep H.III. DOxoHomerpuka [DNEeKTpOHHBIN pecypc]: y4eOHMK s
ctynentoB By30B/ Kpemep H.II., Ilytko B.A.— DaekTpoH. TEKCTOBBIE
nanaeie.— M.: IOHUTHU-JAHA, 2017.— 328 c. — Pexum jgoctymna:
http://www.iprbookshop.ru/71071.html

10.OxonomeTtpuka: YueOHuk g 6akanaBpoB / Axosnes B.IL. - M.:/lamkoB u
K, 2016. - 384 C. — Pexum JOCTyIIA:
http://znanium.com/catalog/product/519496

Ilepeyensb pecypcoB MH(OPMANUOHHO-TEJIEKOMMYHUKAIMOHHO

cetu «MHTEpHET»

1. Ilpodeccronanehsiil sxypHai «lIpuknannas s3koHOMeTpuKa». — Pexxum noctyna:

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

2 Opnos A.U. Dxonomerpuka Yueouuk. M.: UznarensctBo "DK3amen", 2002 |. —

Pexxum nocrymna: URL http://www.aup.ru/books/m153/

3.HoBukosB AN DKOHOMETPHUKA M.:Hayka, 2002r.
http://ekonomo.ru/load/ekonometrika/ehkonometrika/5-1-0-238

Ilepeyenb nHGOPMANUMOHHBIX TEXHOJIOTHIT M MPOTPAMMHOI0 obecneyeHmst

1.
2.
3.

OkoHoMeTpuyeckuii makeT R u R-Studio
Dkonomerpudeckuii maker Gretl

VYuusep-HH. Buneonekinu mo skoHomerpuke. Pexxum mocrtyma:_http://univer-

nn.ru/ekonometrika/

Maremaruueckoe 01opo: DKOHOMETPHKA. Pexum Jocryna:

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

VI. METOJIMYECKHUE YKA3ZAHUS IO OCBOEHUIO
T CTUTIIAHBI

Peanuszanus aucuunianHbl « DKOHOMETPUKA 2» MPEAYCMATPUBAET CIIEAYIOLINE


http://www.iprbookshop.ru/47403.html
http://znanium.com/catalog/product/519496
http://appliedeconometrics.cemi.rssi.ru/
http://ekonomo.ru/load/ekonometrika/ehkonometrika/5-1-0-238
http://univer-nn.ru/ekonometrika/
http://univer-nn.ru/ekonometrika/

BUJIbI y4eOHOW paloOTHI: JIEKIHMH, JIa0OopaTOpHBIE pPabOThI, CAMOCTOSTEIHHYIO
paboTy CTYAEHTOB, TEKYILIUA KOHTPOJIb U MPOMEKYTOUHYIO aTTECTALUIO.

OcBoeHue Kypca AUCHUIUIMHBI «DKOHOMETPUKA 2»  Mpeanojaraer
PEUTHUHIOBYIO CHCTEMY OLIEHKA 3HAHUW CTYJACHTOB M MPEIyCMAaTPUBAET CO
CTOPOHBI TpernoAaBaTedsl TEKYUIUH KOHTPOJIb 3a TMOCEHIEHUEM CTyAeHTaMu
JIEKIIM, TOJATOTOBKOW ¥  BBINOJIHEHHEM BCeX JA0OpaTOpHBIX paboT ¢
00s13aTEIBHBIM TIPEIOCTABICHUEM OTYeTa O paboTe, BBHIMIOJHEHHWEM BCEX BHUOB
CaMOCTOSATENbHON paOOTHI.

[IpomexyTOUHOM aTTecTale Mo AUCIHUIIINHE « DKOHOMETPHUKA 2)» SBISIETCS
3a4eT, KOTOPBIM MPOBOAMUTCS B BUE TECTHPOBAHUSI.

B teuenue yueGHOTO cemecTpa 00ydaromuMcs HyKHO:

e OCBOUTH TeopeTuueckuit Marepua (20 6amion);

e YCIENIHO BBITOJHUTH AyJUTOPHBIE U KOHTPOJIbHBIC 3a1anus (50 6amioB);

e CBOECBPEMEHHO U YCIHEIIHO BBHINOJHUTh BCE BHUIBI CAMOCTOSITEIBHOU
paboTsl (30 GanoB).

CTyIeHT CUMTAeTCsl aTTeCTOBAaHHBIM IO AUCHMILIHHE «Time series analysis
(AHanM3 BpPEMEHHBIX PSJIOB)» MPH YCIOBHUU BBHITIOJHEHUS BCEX BUIOB TEKYIIIETO
KOHTPOJISL U CAMOCTOSATENIbHON paOOThI, TPETYCMOTPEHHBIX YIEOHOU MTPOTPaMMOi.

Kpurepun onenkun mno gucruiuinHe «ToBapoBeleHHE MOTPEOUTEIbCKUX
TOBApOBY» JJIA aTTECTAllMM Ha 3K3aMeHe cieayromue: 51-100 6anoB — «3auTeHo»,
50 u MeHee 6aNIoB — «HE3aUTEHOY.

[lepecuer OannoB MO TEKYyIIEMY KOHTPOIIO M CaMOCTOSITEILHOW paboTe

MPOU3BOJIUTCS TIO PopMYyJIE:

m

0; k;
Po) = ) |omae X 5.
l

i=1

rae: W= Y7 ki mis Texyiero peiiTunra;

W= Y, k' s HTOrOBOro peuTrHra;



P(n) — pediTuHr cTyneHTa;
M — o0IIee KOJTMYECTBO KOHTPOJIBHBIX MEPOTIPHUSITHH;
N — KOJIMYECTBO MPOBEJICHHBIX KOHTPOJIBHBIX MEPOTIPUSITHIA;

0; — 6aJu1, IOJYYCHHBIH CTYJACHTOM Ha 1-OM KOHTPOJIBHOM MEPOIPUSTHHY;

0/"** — MakCUMaJbHO BO3MOXHBINA 0aJl CTyJCHTA MO i-My KOHTPOJIBEHOMY

MEPOIIPHSTHIO;
k; — BecoBoli k03(pPHULIMEHT I-TO KOHTPOIHHOTO MEPOIIPHUSTHS;

ki* — BecoBoit KOA()GHUIUEHT i-rO KOHTPOIBHOTO MEPONPHSTHUS, €CIH OHO

ABJIACTCSA OCHOBHBIM, NN 0, €CJIM OHO ABJBICTCA JOINOJIHUTCIBHBIM.

Pexomenoayuu no nianuposanuio u opeanuzayuu 6pemenu, 0meeoeHHo20 Ha
uzyuenue oucyuniunvl. Jns opraHu3aluy padOThl 110 OCBOCHHIO JHCLUIUIMHEI
OaxajiaBpaM HEOOXOMMO BBITIOJIHUTG CJIEAYIONINE BUIbI ACSITEIbHOCTH:

- U3Y4YUTh MaTepuall 1o 3aJaHHON TEMATHUKE;

- IOJArOTOBKA JJOKJIA/I0B, pedepaToB, BHICTYIJIEHUN Ha 3a/IaHHBIE TEMBI U
OTYETOB IO pe3yJbTaraM CaMOCTOSITEJIbHO IPOBEIEHHBIX HCCIe0BaHUM (B
BHJIE€ NIPE3CHTALINH, aHATUTUYECKOr0 0030pa, NCCIIEI0BaHNs);

- TMpPEACTaBUTh MPE3CHTALUIO PE3YJIbTaTOB CBOETO MCCIEAOBAaHUS Ha
IPAaKTUYECKOM 3aHSATHM C OTBETaMU Ha BOIIPOCHI, y4acTUEM B JIHUCKYCCHH,
PELIEH3UPOBAaHUEM padOT APYT Apyra.

Pexomenoayuu no ucnonvbszosanuio mamepuanog yuebHO-Memoouuecko2o
Komniekca. ViccnenoBaTenbCKuid MPOEKT MO JTUCUUIIIMHE JAO0KEH 0(OPMIIATHCS B
COOTBETCTBHMH CO CTaHIAAPTHHIMU TPeOOBAaHUSAMH By3a B OTHOILIEHHH O(OPMIICHHUS
3TOro Buja pabotT. B ero crpykrype MOMKHBI OBITH MPEICTABICHBI: aHHOTAIMS,
BBEJICHUE, COJEpIKaTe/bHAs YacTh, 3aKIIOYEHHE U CIHCOK HCIOJIb30BAaHHON
JUTEpaTypbl, Ha KOTOpbIe B OOS3aTEIbHOM MOPSJKE AOKHBI OBITH MPUBEICHBI
CCBUIKM B TeKcTe ImpoekTa. llpu oneHke mnpoeKTa YUYUTHIBAETCS CTENEHb

CaMOCTOATCIBHOCTH CTyACHTAa B €ro IOATOTOBKC, HHAWBUAYAJIbHOC TBOPYCCTBO U



OPUTHHAIBHOCTh TpU pa3paboTke WU3OpaHHOW TEMbl, YPOBEHb 3aIUTHI
BBITIOJITHEHHOTO HCCIICIOBAHUS, @ TAaKXE PELEH3UU JPYyruxX CTYICHTOB Ha
BBITIOJIHEHHBIN HCCIIEIOBATENbCKUM MPOEKT.

Pexomenoayuu no pabome ¢ aumepamypoii. IaBHOE — Ha3HaYCHUE
JUTEPATYPHBIX HUCTOYHUKOB - pacHIMpeHre WHGOPMAIMOHHOTO IO, MO
CPaBHEHUIO C TeM O0ObEMOM 3HAHUM, KOTOPBIA BKIIIOYEH B JIEKIIMOHHBIA KypC H
pa3aTouHbIe MaTepUabl, MOATOTOBICHHbBIC MTPEIIOIABATEIIEM.

B mporiecce MmMoAroToBKM K BBINOJIHEHHIO CAMOCTOSITEIBHOM pPabOThI, a
TaK)Xe K MPOMEKYTOYHOM aTTECTallMU MpU padoTe C JUTEepaTypoil HeoOXOIUMO
M0JIb30BAThCA CIEAYIOMMMHU TpaBuwiamMu. OOpamarbcsi, Npexkae BCEro, K TeM
UCTOYHUKAM UH(OpMAIUHU, KOTOPbIE BEIHECEHBI B OCHOBHOM CIHUCOK JIUTEPATyPHI.
Bce oHu HamucaHbl B COOTBETCTBUE C TPEOOBAHUSIMU TIOJITOTOBKH CIIEIIMATIUCTOB U
COOTBETCTBYIOT II0 YpPOBHIO HHMOpMaIuu xopoieMy mnpodeccuoHaIbHOMY
3HAHUIO MPEIMETa NUCIUIIIINHBI.

B cnucok gomomHUTENBEHON JIUTEPaTyphl BKIIOYEHBI UCTOYHUKH, TEMAaTHKa
KOTOPBIX HE MOJHOCTBIO COOTBETCTBYET MPOTpaMME AUCLUIUIMHBI, a TaKXKe Te
KHUTH U CTaTbH, KOTOPBIE COAEPKAT MOAPOOHYI0 MH(OOPMAIUIO MO OTACIbHBIM
HaIPABJICHUSIM 3HAHUHM JTaHHOTO Kypca. O0pamarbcs K ’TUM UCTOYHUKAM CIIEHYeT
B TOM CJy4dae, €Clldi Marepualbl JIEKIIMA U OCHOBHOW JUTEPAaTyphbl SIBISIOTCS
HEJIOCTATOYHBIMU JIJIS TIOJIHOTO PACKPBITUSI TEMBbI, JUOO B TOM CcCiy4yae, €Clu
CTYICHTy = HEOOXOJMMO pPAacCMOTPETh OTHENbHBIE TEeMbl Kypca Oonee
dbynnameHnTanbHo. Takas HEOOXOJUMOCTh MOXET BO3HUKHYTh B CBS3U C
BBITIOJTHEHUEM CaMOCTOSATEIIbHOM pabOThl, MOATOTOBKH K MPAKTUYECKUM 3aHSITHSIM
WM IPYTUMU YY€OHBIMU TIEIISIMHU.

Pexomenoayuu no noocomoexe x 3auemy. llpu NOATOTOBKE K 3a4eTy
HEOOXOMMMO B TIEPBYIO O4YEpeb BHIOWpATh JHUTEPATYpHBIE WCTOUYHUKH W3
MpenoKeHHOTo crnucka. Kpome pexoMeHayemon muTeparypbl HE0O0XO0IUMO
CaMOCTOSITENIbHO TI0JI00paTh JOMOJHUTENbHBIC JIUTEPATYPHbIE UCTOYHUKU (CTaThU,

MOHOTpaduu U T.1.), PACKPHIBAIOIINE BOIIPOCHI.



VIl. MATEPUAJBHO-TEXHUYECKOE OBECIIEYEHUE
JACTUTIIAHBI

JUist  ocymiecTBieHHs 00pa3oBaTeIbHOIO Ipolecca MO0 AUCIHUIUIMHE
«IDKOHOMETpHKA 2» HEOOXOAUMO CJenyIolee TEXHUUECKoe 00ecTeueHue:

- KOMIIBIOTEPHBIM Kiacc Ha 30 MOCaZOYHBIX MECT ISl NPAKTUYECKUX
3anaThi ¥ aynuropus Ha 100-200 11 JIEKUMOHHBIX;

- aBTOMAaTU3UPOBAHHOE pabouee MEeCTO MpernojaBaTeis;

- IEPEHOCHAs MAaTHUTHO-MapKEepHAsl 10CKa;

- Wi-FI;

- HoyTOYK Acer ExtensaE2511-30BO;

- 9KpaH ¢ snekrporpuBoaoM 236*147 cm Trim Screen Line; IIpoextop DLP,
3000 ANSI Lm, WXGA 1280x800, 2000:1 EW330U Mitsubishi;

- TOJICUCTEMa CIIEUAIM3UPOBAHHBIX KperuieHui obopynoBanusi CORSA-
2007 Tuarex;

- IOJCUCTEMA BUACOKOMMYTAIIHH;

- MOJICUCTEMA ayJMOKOMMYTAIlMd U 3BYKOYCUJICHHUSI; aKyCTUUYECKasl CHUCTEMaA
qutst motosiouHoro MouTtaxka SI 3CT LP Extron;

- mudposoit aynuomnporeccop DMP 44 LC Extron.

B unrtansubix 3amax Hayunoit 6ubmoreku JIBDY npemycMmoTrpensl padbodne
MeCTa JUISl JIFONEHM C OTrPAHUYECHHBIMHU BO3MOXKHOCTSIMH 3I0POBbSI, OCHAILICHBI
JUCIUICIMU U TpuHTepamMu  bpaiins;  oOopynoBaHHBIE  MOPTAaTUBHBIMU
YCTPOMCTBAMM JUISI UYTEHUs IUIOCKONIEYATHBIX TEKCTOB, CKAaHUPYIOLIUMU U
YUTAIOMIMMU MAalllMHAMH, BHUICOYBEJICUUTEIEM C BO3MOKHOCTBIO PETYISIAN
IBETOBBIX  CIIEKTPOB;  YBEJIMYMBAIOIIMMHU  JJIEKTPOHHBIMU  JIyIIAMU  H
YIIBTPa3BYKOBBIMU MAPKUPOBIINKAMU.

B nensix obecnieduenus crielMaIbHBIX YCIOBUN 00y4YEHUS UHBAIUIOB U JIUIL C
OTPaHUYCHHBIMA BO3MOXKHOCTAMH 3710poBbsi JIBDOY Bce 3manus o00pymoBaHBI

nanaycamu, J'II/I(i)TaMI/I, NOABEMHHUKAMH, CICHUAJIU3UPOBAHHBIMH  MCCTAMU,



OCHallICHHbIMHA TYaJICTHBIMHA KOMHAaTaMH, TaOJIMYKaMHU I/IH(I)OpMaI_[I/IOHHO -

HaBHFaHHOHHOﬁ CHUCTCMBEI.



[Ipunoxenue 1

MHHHCTEPCTBO OBPA3BOBAHIS 1 HAYKH POCCUMCKOM ®EJIEPALIN
denepanbHOE rOCYIapCTBEHHOE aBTOHOMHOE 00pa30BaTEeIbHOC YUPEIKICHHE
BBICIIIETO IPO(ECCHOHAIBHOTO 00pa30BaHuUs

«/lanbHeBOCTOYHBIN (enepaibHbIA YHUBEPCUTED)
(ABDY)
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PABOTbBI OBYYAIOUHIUXCA
10 IMCIHUIIHHE «IKOHOMETPUKA 2
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1 Ilnan-rpa¢guk BHINOJHEHHS CAMOCTOATEIbHON padoThI MO

TUCHUILINHE « JKOHOMETPHUKA 2

Ne| Mara/ Buna camocrositeqibHOM IpumepHbIe dopMa KOHTPOJIS
N | CPOKH padoThI HOPMBI
/ | BbIMOJIHE BpeMeHH Ha
n | HUS BBINOJIHEHHE
(uac.)
1112 [ToaroroBka Kk MPaKTUYECKUM 8 Iloaroroska 3agaHusi B
Hezenu 3aHATUSIM dbopMe npe3eHTauuu AJs
3alUTHI HA TIPAKTUYECKOM
3aHATUU
TectupoBanue
2 | 3uenens | [loaroroBka K mpakTUYECKUM 8 [TonroroBka 3agaHus B
3aHSATHSIM dbopMe npe3eHTaur s
[ToaroroBka MHAMBUAYATBHOTO 3alUThl HA MPAKTUYECKOM
JIOMAITHETO 3aIaHUS 110 TeMe 3aHATHU
3 | 4uenens | Pedepar 8 3amuTa 3a1a4
KonTponbnas pabora
4 |56 [ToaroroBka K npakTUYECKUM 8 KonrponsHas pabora
Hezens 3aHSATHUSIM
5 | 7uenens | [loaroroBka K mpakTUYECKUM 8 [ToaroroBka qOManTHUX
3aHATUSIM 3aaHui
[ToaroroBka MHANBUAYATHHOTO
JIOMAITHETO 3a/IaHUS 110 TEME
6 | 8uenens | [loaroroBka K MpakTUYECKUM 8 [ToaroroBka qOManTHUX
3aHIATUSIM 3aaHui
KonTponbnas pabota
7 | 9uenens | [loarotoBka K mpakTUYECKUM 8 [ToaroroBka 3amaHus B
3aHITHSIM dbopMe Tipe3eHTANHN IS
[ToaroroBka k 3aueTy 3aIUTHI HA PAKTUYECKOM
3aHATHU
Bcero 72




2 XapakrepucTHKa 3aJaHUI VISl CAMOCTOATEIbHOM PadoThbl 00y4alOIIUXCH U
MeTOAUYeCKHe PEKOMEH/ 1Al 110 UX BBINOJHEHHIO

3amaHus 111 CAaMOCTOSATENIBHOTO BBIIOJIHEHHUS :

1. BelloIHEHHE UHIMBUIYAJIBHBIX 33JJaHUI IO TEMaM Kypca;

2. Hammcanwue pedepara no reme, mpeasioKeHHON Mperno/iaBaresieM

WIM CaMOCTOSITENBHO BHIOPAHHOW CTYIEHTOM U COTJIACOBAHHOM C
Mperno/iaBaTesieM;

3. IloaroroBka K TECTUPOBAHUIO MO TEMaM Kypca;

4. TloAroToBKa K 3a4eETy.
O6mumii 06beM camocTosITeIbHOM paboThl 72 yacoB. CamocrtosTenbHas padora
MPEAINOJaraer:
1. U3yuenue MaTepuaia 1o TemMe 3aHATHsI U TOATOTOBKA K PAKTUYECKOMY
3aHSTHIO.
2. Ilouck u c6op nHpOpMauu MO 3asBJICHHON TEME U MOATOTOBKA OTYETA IO
pe3yJibTaTaM CaMOCTOSITENIHO NMPOBEIEHHBIX HCCIIEA0BaHUN B (hopMe
MPE3EHTaLUU.
3. 3ammra 3a1aHKs Ha MPAKTUYECKOM 3aHATUU C IEMOHCTpAlMEN OTUeTa WK
Ipe3eHTallUK, OTBEThI HA BOIIPOCHI, 00CYKIEHHE.
[lo pe3ynbratam HPOBEPKH CTYAEHTY BBICTABIIAECTCS ONPENEICHHOE KOJIMYECTBO
OaJIJIOB, KOTOPOE BXOJUT B O0IIIEe KOJIMYECTBO OAIUIOB CTY/ICHTa, HAOpaHHBIX UM B
TeyeHue ceMmectpa. [Ipu oleHKe pe3ysIbTaToB BBINOJHEHUS 3aJaHUsl YUUTHIBAIOTCS
YETKOCTh CTPYKTYpbl paOOThl, yMeHHEe cOopa uH(MOpMALUU, YMEHUE JOTUUYECKU
MBICIIUTh,  BJaJeHUE MNpOo(ecCHOHATBHON  TEePMUHOJIOTHEH, T'PaMOTHOCTh
o opMIICHHUSI.
Meroanueckue peKOMEHIALNH 110 COAEPKAHNIO M 0()OPMJIEHUIO MHUChbMEHHBIX
padot (1ok1an0B, pedepaToB, COOOLIEHHNIT) CTY/IEHTOB.

[TuchbmeHHast paboTa BBITIOIHSAETCS C LIEJIbIO OTIPEACIICHUS:

-YMEHHUS CUCTEMATU3UPOBaTh, AHAIM3UPOBATh JTUTEPATYPHBIEC UICTOUYHUKH T10
3aJaHHOU TEME;

-YMCHUA U3JlaraTb KOHOCUTYAJIbHOC BUJICHHUC HpO6JI€MBI I10 SaI[aHHOI‘/JI TCEMATHKC.



JTanbl BHINOJHEHUS] MTUCbMEHHOH padoThI

1.CocraBienue miaaHa paboThI
2.Co0p u 00paboTka HEOOXOAUMBIX HH(DOPMAITMOHHBIX MATEPUATIOB
3. Hanncanue ocHOBHOM yacTu paboTh
4.IToaroToBka 3akiatodeHus paboThl, (POPMUPOBAHKE BHIBOJIOB
5.IloaroroBka crrcka UCIIOJIb3YEMbIX HCTOYHUKOB U 0popMIleHUE pedepara
7.IlpencraBiaeHue padOTHI BEyIIEMY MPENO1aBATEIIO
3agayamm HanucaHus pedepara SIBISIOTCA:
~  HAYYHUTh CTYJIEHTa IPAaMOTHO M3JIaraTh CBOIO MO3UIIUIO MO AaHAIM3UPYEMO B

pedepare npobiaeme;

~ TOATOTOBUTH CTYJICHTA K JAJIbHEUILIEMY YYACTHIO B HAYYHO — IPAKTHYECKUX
KOH(epeHIUIX, CEeMUHapaxX U KOHKypcax.

PexoMmenganum mno Hanucanuw pedepara. PaGora pomKkHAa CTPOUTHCS B
COOTBETCTBHM C IUIAHOM, HMETh BHYTPEHHEE €IUHCTBO, CTPOWHYIO JIOTHKY
U3JI0KEHHS, CMBICIIOBYIO 3aBEpIICHHOCTbh PACKPBITHS  JlaHHOW TeMmbl. Pabora
JNOJDKHA COCTOATh M3 BBEICHHS, OCHOBHOM YaCTH, 3aK/IIOYEHUS, CIIHCKa
WCIIOJIb30BaHHBIX HCTOYHHUKOB. Pa3faensl MOryT UMETh MOAPA3IEIbI.
Bo BBenenun (He 6osee 2 CTpaHMIl) PACKPHIBAECTCS aKTYadbHOCTh TEMBbI, CTETICHb
pa3pabOTKH, LIeJIM U 3a]]a4l TaHHOM pabOThI.
B OCHOBHOM 4YacTH pPacKpbIBAIOTCA €€ OCHOBHBIE  aCNEKTBL. TEKCT  KaXI0ro
pasznena JOJDKEH 3aBepIIaThbCs KPATKMMH BBIBOJAMH IO CYIIECTBY M3JaraéMoro
Borpoca. PackpreiBasi cofiepKaHUE TEMBbI, BAXXHO OOECIICUYUTh JIOTHYECKYIO CBS3b
MEK]y pa3JeiaMu, BbIAEPKaTh MOCIEA0BATEIbHOCTD B U3JI0KEHUN MaTepuaa.
B 3akntoueHuu (He MeHee 2 CTpaHull) CTYAEHT (pOpMyJIUpYyeT BBIBOABI U U3J1aract
CBO€ OTHOIIEHWE, MHEHME 10 Hu3y4YeHHOW Teme. CHUCOK HCHOJIb30BaHHBIX
HMCTOYHUKOB JIOJIKEH COJIEPKATh CCHUIKU:
-Ha TIPaBOBbIE U HOPMATUBHBIC IOKYMEHTHI,
-IHTepHET — peCcypChl CanTOB;

-MyOIMKalKY IEPUOINYECKON TIeYaTH.



Pexomenganum no opopmienuro padorbl. O0bem padboTsl coctaBisier 10-15
CTpaHMI] MAITMHOMMMCHOTO TEKCTAa Yepe3 MoiTopa — MHTEepBaa, mpudT 12, momus -
BEepxHee, HIDKHee - 2,5 cM mpaBoe - 1,5, neBoe — 3 ¢cM ¢ MPOHYMEPOBAHHBIMU
CTpaHHWIIaMH. THTYIBHBIA JMCT PabOTBl OQGOPMIIIETCI B COOTBETCTBHH C
TpeOOBAHUSIMU MPUHATHIMU B IIIKOJIE SKOHOMUKH W MeHelkMeHTa JIBOY, nanee
OPUBOAST cojepkaHue (ITiaH) paboThl, 3aT€M Ha HOBOM JIMCTE — BBEJIICHUE.
Kaxnpii pazmen HauvMHaeTcss ¢ HOBOW  CcTpaHuUbl. Pasnmensl U mojpasnesnsl
paboThl JOJKHBI HMETh HauMeHoBaHue. HanMeHoBaHHMe medaTaeTcsl KUPHBIM
mpudTom, 1o 1eHTpy. Jlasiee MPUBOAUTCS CIIHCOK MCIIOIH30BAHHBIX UCTOYHUKOB.
Jonyckaercsi AOMOJHATH PadOTy MNPWIOKEHUSIMHU, COACPKAIUMHU TaOIuIlaMu
CXeMaMH).

Iopsaxoxk cpauum pedepara. Pedepar mnumercs cryaeHTaMu B CpPOKH,
yCTaHaBJIMBaEeMbIe IPEINo/iaBaTesieM MO JUCIMIUIMHE, U CIAETCS MPErnoaBaTelio,
BeNyleMy aucuuriiuHy. Ilo pesynbraraM TpOBEpKH CTYJIEHTY BBICTaBISIETCS
OIPEJEICHHOE KOJIMYECTBO 0ANIOB, KOTOPOE BXOAUT B 00IIEE KOJIMYECTBO OAIIIOB
CTyJeHTa, HaOpaHHBIX UM B TeueHue cemecTtpa. Ilpu oreHke pedepara
YUYUTBHIBAIOTCS COOTBETCTBHUE COJICPKAHUSI BEIOPAHHOM TeMeE, YETKOCTh CTPYKTYPBI
paboThl, yMeHHE paboTaTh C HAYYHOU JIUTEPATYpPOil, yMEHUE CTaBUTh MPOOIEMY U
aHAIM3UPOBATh €€, YMEHHUE JIOTUYECKU MBICITUTH, BIAJeHUE MpodecCHoHaIbHON

TEPMUHOJIOTHEN, FPAMOTHOCTH O(POPMIIEHUSI.



[Tpunoxenue 2
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IHacnopr poHIA OLIEHOUYHBIX CPEICTB

Koa n popmympoBka KOMIeTeHIIHH

Jrtanbl GOPMUPOBAHUA KOMIETEHIMH

OCHOBHBIE PE3YJIbTAThl HOBEHUIIINX
HCCIIeI0BaHUM, OITyOJINKOBAaHHbIE B

OIIK-3 crocoOHOCTh BEIOpATh 3HaeT
MHCTPYMEHTATBHbIE CPEICTBA ST BeIYIIUX NPO(eCCHOHATIBHBIX KYpHAIaxX
00pabOTKH SKOHOMHYECKHX JIAHHBIX B 10 po0eMaM SKOHOMETPHUKH
COOTBETCTBHUH C ITOCTABJICHHOM METOJaMM CPAaBHEHUS U COMOCTABJIECHHS
3aj1aueii, IPOAHAIU3UPOBATh Vmeer PE3yJILTATOB MOAEIUPOBAHUS U
pe3yIbTaThl PACUETOB U 0OOCHOBATH IPOrHO3MPOBAHUS
II0JIy9ICHHBIC BBIBO/IBI COBPEMEHHLIMU METOAMKAMM
Bnageer HOCTPOEHHUS DKOHOMETPUUECKUX
MoJeei
[TK-4 criocoGHOCTb Ha OCHOBE 3acT HOAXO0bI K 0TOOPY (haKTOPOB B MOJEND U
ONMCAHUs SKOHOMMYECKHX ITPOLECCOB HCCICTOBAHHIO X 3HATHMOCTH
Y ABJIEHUI CTPOUTH CTaHIAPTHBIE Vateer BBIOPATH METOJ| TOCTPOEHHUS
TEOPETHIECKHE U DKOHOMETPHUECKUE SKOHOMETPUYECKON MOJIENH
MOJCIIH, aHAIIN3UPOBATh H Pa3IMYHBIMHU CIIOCO0AMHU M METOIAMH
CONCPKATCABHO MHTCPIPCTUPOBATD Brnageer | Bepu(MKalMU U OLEHKU IIOJYYEHHOM
HOJTyHYCHHBIC PE3YIIbTATDI 9KOHOMETPHUYECKOM MOJIEITH
pa3IMYHBIE METOBI HOCTPOEHHUS 1
[1K-6 criocoGHOCTh aHAIM3UPOBATH U 3Haer o
p OLIEHKH SKOHOMETPUYECKUX MOJEIIeN
MHTEPIIPETUPOBATH JAHHbIE
. . JaTh COJEPKATENBHYIO HHTEPIIPETALIHIO
OTEYECTBEHHOM 1 3apy0eKHOM
Vmeer TIOJIy4EHHBIM PE3YJIbTaTaM OLEHUBAHUS
CTATUCTHKH O COLIMATILHO- .
SKOHOMETPUYECKHUX MOJEINEH
SKOHOMMHYECKHUX IIPOLIECCAX
SIBIICHUSX,, BBISIBISATH TCHICHIINH OCHOBaMH HPEACTABICHUA
M3MEHEHHS COLUATBHO- crenuduKanuy 5KOHOMETPHIECKOM
AKOHOMIYECKIX TTOKa3aTeeii Bnaneer MOJIENH (PHHAHCOBO-3KOHOMHYECKOTO

00beKTa; HAaBBIKAMHU TPEJICTABICHUS
pa3paboTaHHON MoJenH




Ne Konrposmpye- | Koabl u 3Tansl OueHouHble cpeIcTBa
/i MbI€ pa3iejibl (l)OpMPIpOBaHI/‘IJH Te](ym]/]]‘f] TIPOMEXYTOYHAS
AUCHUTLTHHBI KOMMeTEeH Uit KOHTPOJIb aTTecTanus
1. JIaGoparopHas
DHIOreHHOCTD SHACT pabora (ITP-6) | Tect (ITIP-1), TecToBbIe 3agaHus:
MyJIbTHKOJUIHHE Curyanuonnsie | 7, 10, 15, 21, 40, 43,
apHOCTD 3anaum (I1P-11)
2. Ouenka
MaKCHMAIBHOTO | o o Jlaboparopras '
1. NpaB/Ionoa06HS ymeer pabora (ITP-6) Tect (ITP-1), TecToBbIe 3a1aHus:
5. TTpuBeneHue Curyammonnsie | 7, 10, 15, 21, 40, 43,
K 3amaun (ITP-11)
CTallMOHAPHOCT JaGopatopuas
¥, METOROTOTHA pabora (ITP-6) | Tect (ITIP-1), TecToBble 3agaHus:
Bokca- Brajeet Curyarmonnsie | 7, 10, 15, 21, 40, 43,
HoxeHKuHCa 3agaun (ITP-11)
3. Mopnenu ¢
OTpaHUYCHHOU
3aBUCHMOU Cobecenosanme Tecr (I1P-1), TecToBbIE 3a1aHU:
. snaer | (VO-1)
nepeMeHHOMN Pedepar (ITP-4) 1-5, 23-26
4. Monenu ¢
[ICH3yPUPOBAaHH
BIMU U
2. | ype3aHHBIMH Mk-4
3aBHCUMBIMHU yMeeT JlabopaTopHas Tect (ITP-1), TecToBble 3a1anus:
NepeMEHHBIMU pab6ora (ITP-6) 10-17, 30-35
9
Perpeccuonnsiit
arams Jlaboparopnas | Tecr (IIP-1), TecToBBIE 3a1aHMA:
MaHeIbHbIX BIAMICET | bagora (TTP-6) | 12-15, 40-45
JTAHHBIX
6.
ABTOpErpeccuo
HHbBIC MOJICTIN U Coo0ecenoBanue | Tecr (ITP-1), TecToBbIC
MOJIENIH C 3HAET (YO-1) samanus: 7-10, 19-21, 35-38
aBTOKOP Pedepar (ITP-4)
penAuuen
3. MK-6
7. EnunuanbIi Jlaboparopnast | Tecr (ITP-1), TecTOBBIC 3aHaHHUS:
KOPCHb H YMEET | hagora (ITP-6) | 6-8, 16-19, 37-42
KOUHTETpaIus
8. Cucrembl Jlabopatopuas Tect (ITP-1), TecToBbie 3a1aHus:
PErpeCCHOHHBIX praneet | pabora (IIP-6) | g 15 99 573934 43-45
ypaBHEHUU




IIkana oueHUBaHUA YPOBHSA C(POPMHPOBAHHOCTH KOMIIETEHIUI

Koa n
A Jransl GopMUPOBAHHS
(popmyuposka O —— Kpurepun Iloka3zaTesn
KOMTIETEeHIINH
— CIOCOOHOCTH
OCHOBHBIC 0XapaKTepU30BaTh
peE3yJIbTaThl OCHOBHBIEC METOJIBI
sHaer HCCJICNOBAHNH, 3HaHHEe OCHOBHBIX SKOHOMETPUYECKUX
(0o OmnyOIMKOBaHHbBIC METOIOB U HCCIIeIOBaHUIM
OBLI B IIOJIXO0JIOB — CIOCOOHOCTH
_ IpOMEeCCUOHAJILH MOICIIUPOBAHUSA 0XapaKTCprU30BaATh
OIK-3 YPOBCHE) pr $ Hajlax 1o | BPEMEHHBIX PANOB | BO3MOKHOCTH IPUMEHEHUSI
CIIOCOOHOCTD yp
BHIGpATE npo6IeMam OCHOBHBIX METOJIOB
HHCTPYMEHTAIBH SKOHOMETPUKH SKOHOMCTPHICCKHIX
BIC CPEJICTBA IS HcCICAOBaHIH
obpaboTku — CIOCOOHOCTH
SKOHOMUHCCKHIX OCYIIECTBIIATH TIOUCK B
AAQHHBIX B HOIb30BATECS CIIEUATU3UPOBAHHbIX
COOTBETCTBHH C MeTOTAMI —— MH(OPMALHOHHBIX
II0CTaBJICHHOH CIIPABOYHBIX CHUCTEMAX,
3aauei CpaBHEHHUA U TECTUPOBATh
: ymeer COIIOCTABJICHUS | MOJICNIM BPEMECHHBIX HEOOXOMMMEIX 115
MPOAHAIN3H (TpoBH- 108 Ha pereHust
. €3yJIbTAaTOB
poBath HYTBIN) pesy CTaLIFI)/IOHa HOCTE npodecCHOHANBHBIX 3a/a4;
pe3yabTaThI MOJEITUPOBAHUSA CCSOHHIZ)CTL > - yMeHHe 06OCHOBATE
PgC‘IeTOB u u BBIOOP METOAA
00OCHOBATh MPOrHO3UPOBAHUSA MOJICTUPOBAHUS
TIOTyCHHBIC [POBEPHUTH IEKBATHOCTD
BBIBO/IBI MOCTPOEHHBIX MOJIENEH
COBPEMEHHBIMHA Bnanenue 5 5
— -CIIOCOOHOCTbH BbIOpaTh
METOIUKAMH COBPEMEHHBIMU P
BIIajIeeT HOCTPOCHHS METONAMH HAWITYYIIyIO MOJIEb,
(BBICOKHIA) . | — - CITOCOOHOCTH OIICHHTH
SKOHOMETPUYCCK | CPaBHCHU: MOJCIICH
. Ka4ecTBO MPOrHO3a
UX MoJielnen BPEMCHHbLIX PAIO0B,
— CIIOCOOHOCTH BBIOpPAThH
K- (hakTOpOB B MOJICIIB;
P 3 sHaer moaxXodbl K — CIIOCOOHOCTB J1aTh
CIIOCOOHOCTE Ha (110po 0TOOpY (PaKTOPOB | 3HAaHHME OCHOBHBIX KIACCH(UKALIHIO
OCHOBE OITUCAHUS - .
FOBI;Iﬁ B MOJEJIb U MTOJIXOJIOB K OTOOPY BEIOpaHHBIX (DAKTOPOB,
9KOHOMHYECKHX
HCCIICOOBAHUIO (axTOpOB B MOZIEND — CHOCOOHOCTH
MPOLIECCOB U YPOBEHB)
N — UX 3HAYUMOCTHU MEPEUNUCINTL OCHOBHBIC
S TELIC CBOICTBa (haKTOPOB,
s1ap BKITFOYaEMBIX B MOJICITh
TEOPETHYECKUE U
N YMeHue BBISIBUTh U — cnocobrocTe
ue MOICIIH, 050CHOBATL obocHOBaTh OTOOP
aHAJIM3UPOBATH U vorbacropios $haKTopoB —
coJiep>KaTesbHO eer BBIOPATh METOJT B3aHMO,HefIC”II“)BH€ " — AHAJIM3UPOBATH U
MHTCPHpPETH y MOCTPOCHHSI UHTEPIPETUPOBATH
poBaTh (nponsu- OLICHUTH .
. SKOHOMETPHUYECK B3aUMO/IeiiCTBIE
TIOJTyYeHHBIE HYTBIi1) . IIOCJIEJICTBUS €TO )
oM MOJEIH (hakTOpOB;
pesy IbTathl PATCHI Ha — CIOCOOHOCTD OLIEHHUTH
pe3ynbTaT 1
BIMsSHUE (DAKTOPOB HA
MO/ICTTUPOBAHUS € axTopo
pe3yibTaT




—BJIaJ€HHUE

paSJII/IlIHbIMI/I METOAAaMM OLICHKU
crrocobaMu 1 aJICKBaTHOCTHU — CIOCOOHOCTH OIICHHUTH
METOIaMHu MoJIene KadecTBO MPOTrHO3a,
—BJIaJICHNE — UHTEPIPETUPOBAThH
BlIajgeer | BepUPUKALUM U & PpUpETHp
(BbICOKTH) OLICHKIL METOJIaMHU KO3 PHULIHUEHTHI MOJCITH
1 . CpaBHEHUS — IOCTPOUTH
HOIyHCHHON KauecTBa JIOBEPUTEIIbHBIC
OKOHOMCTPHHICCK HECKOJIbKUX MHTEpBaJIbl IPOTHO3a
O MO aJCKBaTHBIX
Mojienen
— 3HAeT COBPEMCHHBIE
CoBpemeHHbIC METOINIECKHE ITOIXOBI K
3HaHUE OCHOBHBIX .
3HAET MCTOJbI N ADAKTCDHCTIK MMOCTPOCHUIO MOJEIEH
(mopo- IIOCTPOEHHUS U Ka{’{eCTBI;HHHX BPEMCHHBIX PSIJIOB;
TOBBIN OLICHKU Mozeseit — 3HAeT OCHOBHbIE
ypOBCHL) SKOHOMETPHUUYECK NPOrHO3MPOBAHHUS IMPUCMBI IPCACTABJICHUSA
ITK-6 UX Mojieieit HabOPOB JAHHBIX s
CII0OCOOHOCTH MOJICTTUPOBAHMSI
AHAJIU3UPOBATL U JaThb — yMeer
HHTCPIPETUPOBAT COZIEPKATENBHYIO UHTEPIPETUPOBATH
b JAHHBIC MHTEPIPETALHIO YMenue Pe3yNbTaThI
OTE4ECTBEHHOM 11 yMeeT MOy deHHBIM 000CHOBAaTh BBIOOP MOIEITPOBAHHS;
3apyOeKHOM (nponBu- MOJIETH — vyMeer
y pesyibTaTam Y
CTaTHCTUKH O HYTBIN) A MIPEICTaBUTh MHTEpIIPETHPOBATH
CoOLMAaIBHO- 5KOHOMETPHUECK pe3yypTaT pe3yIIbTAThl TECTHPOBAHUS
SKOHOMMYCCKHMX N aJIeKBaTHOCTH MOJeleit
mporieccax u X MOJCJICU
SIBJICHUSAX, OCHOBaMH — BJIAJIEET CIIOCOOHOCTELIO
BBISBIIATD MpeACTaBICHUS HPEACTABIIATE PE3YJIbTAThI
TCHACHIINN CHeI_[I/I(bI/IKaI_[I/II/I BHa,I[eeT MOACIUPOBaHUA U
WU3MEHEHUS YKOHOMETPUUECK OCHOBHBIMU MPOTHO3UPOBAHHUSI
COIMAJIBHO- oif MOJIEITH HaBbIKAMHU — BJaJieeT MpUeMaMHu
SKOHOMHYCCKUX BIIACET q)HHaHCOBO- BCGCTOpOHHeﬁ OLICHKHM JOBEPUTECIIbHBIX
MoKa3aTesei N OIICHKH HMHTEPBAJIOB U PABUJILHO
(BBICOKHIT) | HKOHOMUYECKOTO
5 _ aJIeKBaTHOCTHU WX UHTEPIIPETHPYET
00BEKTA; MOJIeNH H
HaBBIKAMU Pe3yJIbTaToB
NpCACTaBICHUA MPOTHO3UPOBAHUS
pa3paboTaHHYIO
MOJEITb

Telcymaﬂ arTrecranusi CTyACHTOB. TGKYIl[aSI arTecranusa 110 AUCHUIIIIMHC

((SKOHOMCTpI/IKa 2» MMPOBOAUTCA B COOTBCTCTBUU C JIOKAJIbHBIMU HOPMATHBHBIMU

aktamu JIBOVY u sBuserca obs3atenbHol. Tekyimas aTTtectanus 1mo AUCHUILIAHE

«OKOHOMETpHUKA  2»

IIPOBOAUTCA B

dbopme

KOHTPOJIBHBIX ~MEpPONPHUATHM:

IMHUCbMCHHBIC AOMAIIHUC W KOHTPOJIBHBIC pa6OTBI, PaCd4CTHO — AHAJIUTHYCCKHC

3amanusi, pedepara, TECTUPOBAHMS IO OICHUBAHUIO (PAKTHUUYECKUX PE3YJIbTATOB

00yYeHUs CTYJIEHTOB U OCYIIECTBIISACTCS BEIYIIUM IIPENogaBaTeseM.




OOBbeKTaMu OTICHUBAHUS BBHICTYTAIOT:

- yueOHas IUCHUIUIMHA (AaKTUBHOCTh HA 3aHATHSIX, CBOEBPEMEHHOCTh
BBITIOJIHEHUS PA3JIMYHBIX BUJIOB 33JlaHUM, MTOCEIIAEMOCTh BCEX BHJIOB 3aHATHH MO
aTTeCTyeMOW JWCIUIUIMHE) OIICHWBAETCS Yepe3 CHUCTEMY YCTHBIX OTBETOB,
co0OeceI0BaHuUsl MO 3aJaHHBIM BOIIPOCAM, KOHTPOJIbHBIM paboTaM MO KIIFOYEBBIM
TEeMaM;

- CTETCHb YCBOCHHS TCOPETUYECKUX 3HAHWM OIICHWBAETCS 4YEPe3 CHUCTEMY
YCTHBIX OTBETOB Ha KOJJIOKBUYMAaX, TECTUPOBAHUS MO KIIOYEBBIM TEMaM;

- YpPOBEHb OBJIAJICHUS MPAKTUYECCKUMH YMCHUSMH W HABBIKAMH IO BCEM
BUJaM y4uyeOHOM pabOThl OIIEHHMBAETCS 4Yepe3 CHUCTEMY MOJATOTOBKH K
MIPOBEPOYHBIM, JJOMAIIIHUM U KOHTPOJIbHBIM paboTam;

- pe3yJbTaThl CaMOCTOSITEIBHONW pa0OTHl OICHHBACTCS YEPe3 CHCTEMY
MOJATOTOBKHU pedepaToB, KauecTBa MOJATOTOBKH JIOKIAI0B U MPE3CHTAIIHM.

IIpome:xkyTouHasi aTrrecTamusi CTyAeHTOB. [IpoMexxyTouHas arrectamus
CTYJIEHTOB IO JHUCIHIUINHE «DKOHOMETPHKA 2» TMPOBOJUTCS B COOTBETCTBHH C
JIOKaNbHBIMK HOpMAaTUBHBIMH akTamu JIBDOY wu saBnsercs obs3arensHOi. B 1
CEMECTpE 10 JUCITUIUIMHE « DKOHOMETPHUKA 2» MPETyCMOTPEH 3a4erT.

KpuTtepumn onieHKH NMCbMEHHOT0 0TBETAa, YCTHOIO 10KJa/1a, pedepaTta

100-86 GamioB BBICTABISETCA CTYACHTY, €CJIM CTYJEHT BBIPA3uJl CBOE MHEHHE IO
chOpMYIUPOBAaHHONW TIPOOIEME, apryMEHTHPOBAN €ro, TOYHO OIPEICIUB ee
colepkaHrue W cocraBismonie. [lpuBeneHsl JaHHBIE OTEUECTBEHHOW W
3apyOeKHON JIUTEepaTyphl, cTaTUCTUYECKHE cBeleHus. CTyIACHT 3HAeT W BIIaJeeT
HABBIKOM CaMOCTOSITEIBHOW HMCCIIE0BATEIIbCKON pabOThI 10 TEME HUCCISIOBAHMS;
METO/JaMH W MPUEMaMU aHaliu3a TEOPETHUUECKUX W/UIU MPAKTUYECKUX ACTIEKTOB
nzyyaemor obOsactu. DakTUUECKUX OIIMOOK, CBSI3aHHBIX C [MOHUMaHUEM
po0emMbl, HeT; Tpaduuecku pabota ohopmIieHa IPABUIHLHO

85-76 - 6amnoB - paboTa XapaKTepu3yeTcs CMBICJIOBOU 1IETLHOCTHIO, CBI3HOCTHIO U
MOCJICTIOBATEILHOCTRIO M3JIOKCHMS; JIONMYIIEHO He Ooyiee 1 omuOku mpu
OOBSICHEHUH CMBICIa WM cojepKaHus mpobnembl. [IpoaeMoHCTpUpOBaHBI

HCCIICAOBATCIbCKUC YMCHHA W HABBLIKH. DaKTUYECKUX OH_II/I6OK, CBJA3aHHBIX C



NOHMMaHUeM MpoOsieMbl, HeT. JlomyieHsl OAHA-IBE OIMOKKM B OQPOPMICHHUU
paboThI

75-61 6amn - CTyA€HT MPOBOAUT JTOCTATOYHO CAMOCTOSITENIbHBIN aHAIN3 OCHOBHBIX
ATAOB M CMBICIOBBIX COCTABJISIIOIIMX MPOOJIEMbI; TOHUMAET 0a30BbIE OCHOBBHI U
TEOpEeTU4YEeCKOoe OOOCHOBaHHME BbIOpaHHOW TeMbl. [IpuBIIEUEHBI OCHOBHBIE
UCTOYHHUKU II0 paccMaTpuBaeMoil Teme. JlonyiieHo He Oosee 2 omnOOK B CMbICIE
WIN COEeP KaHUU TTPOOIIeMbl, 0(OpMIICHUH PabOTHI

60-50 GanoB - ecu paboTa npeacTaBisieT COO0U MepecKa3aHHbIN WIH TOJHOCTHIO
NEPENUCAaHHBIi UCXOAHBIA TEKCT 0e3 Kakux Obl TO HH OBLJIO KOMMEHTApHEB,
aHanm3a. He packpbiTa CTpyKTypa M TEOpETHYECKas COCTABIAIOMIAS TEMBI.
Honymeno Tpu wunu Oosiee TpexX OMMOOK B CMBICIOBOM  COJAEPKAHUU
packpbIBaeMoil mpo0JieMbl, B 0POPMIIEHUU pAOOTHI.

Kpurtepuu BbICTABJIEHHSI OLIEHKH CTYJE€HTY HA 3a4eTe
MO0 JMCIHUIINHE « JKOHOMETPHUKA 2)

Cymma

OaLI0B OrieHKa 110

o MPOMEXYTOUH | XapaKTepPUCTHKA YPOBHS OCBOCHHS AUCIUILTHHBI

JTMCLUILIN | OF aTTecTaluu

HE

ot 86 10 «3a4TEHO» ['myOokoe ycBOEHHE IPOrpaMMHOTO MaTepuaa, TOTHYeCKU

100 CTPOMHOE €ro M3JI0KEHUE, YMEHHUE CBS3aTh TEOPHIO C IPAKTUKOM,
CBOOOIHOE pelIeHNe 331a4 1 000CHOBAaHNE NPUHSITOTO PEIICHHSL.

ot 70 1o «3a4TEHO» TBepabie 3HAHUS IPOrPAMMHOTO MaTepHaia, TPaMOTHOE H IO

85 CYIIECTBY €T0 M3JIOKEHHE, JIOMyCTHMBI HE CYIIIECTBEHHBIC
HETOYHOCTH B OTBETE Ha BOIPOC, MPABHIBHOE TPUMECHEHHE
TEOPETHUYECKHUX MOJIOKESHUH MPU PEIICHUHN MPAKTUIECKUX
BOIIPOCOB M 3371a4.

or 51 no «3a4TEHO » 3HaHME TOJIEKO OCHOBHOT'O MaTepuaa, JOIYCTUMbI HETOYHOCTH

69 B OTBETE Ha BOIPOC, HEJIOCTATOYHO MPABUIbHBIE (DOPMYITHUPOBKH,
HapyIIeHHE JIOTUIECKON TTOCIEI0BATEILHOCTH B H3JI0KESHUH
NPOrpaMMHOT0 MaTepualia, 3aTPyJHEHUS MPU PEIICHUN
NPaKTHYECKHX 33/1aY.

ot 0 10 50 | «He 3auteHo» | He3HaHue 3HaUMTENbHON YaCTH MPOTrPaMMHOI0 MaTepuana,
HEYMEHHE JJa)Ke C TIOMOIIBIO TPEeToiaBaTeis ChOpPMYyITHPOBATH
NpaBUIIbHBIC OTBETHI HAa BOMPOCKI 3a4€THOTO OMIIETa,
HEBBINOJIHEHHE PAKTUYECKUX 3aTaHHI.

KoMiiekT 3aganu

1. B mepBoii cinyuailHON penpe3eHTaTUBHON BEIOOpPKE 00beMa Np MOJIOKUTEIHHBIA OTBET JaJIH
M1 OIIPOIIEHHBIX (PECIIOHICHTORB), & BO BTOPOM CIIy4aiiHOH penpe3eHTaTUBHON BHIOOpKE
o0BbeMa Ny MOJIOKUTEITBHBIN OTBET Al My OMPOIICHHBIX. YKa3aTh TOBEPUTEIHHBIC TPAHUIIBI




JUTSE TOJIeH (BEpOSITHOCTEH MOJIOKUTEILHOTO OTBETA B COOTBETCTBYIOIIUX T€HEPATHHBIX
COBOKYIHOCTSIX) C JIOBEPUTEIHHON BEPOATHOCTHIO 0.95 1 MPOBEPUTH TUIIOTE3Y O PABEHCTBE
noneit (yposenb 3naunmoctd o.=0.05):
Tao.1. Mcxonuble qa”HHble UI 3a0a4d 1.

Ny My Ny my
Bapuanr 1 400 300 600 500
Bapuanr 2 857 673 1254 856

2. JIns AByX HE3aBUCUMBIX BBIOOPOK 00BEMOB N1 U Ny IaHBI BELIOOPOUYHBIE CPETHUE

apu(h)METHYECKUE X U Y BBHIOOPOUYHBIE CPEHUE KBAIPATHIECKHUE OTKIIOHECHHUS Sy, S,

COOTBETCTBEHHO. YKa3aTh JOBEPUTEIIbHbBIC IPAHULIBI JIJISI MATEMAaTUYECKUX OKHJIaHUH (C
JIOBEPUTEIILHOM BEpOATHOCTHIO 0.95) 1 mpOBEPUTH TMIIOTE3Y O PABEHCTBE MATEMAaTUUYECKUX
OXKHIaHu# ¢ moMoIsio kpurepus Kpamepa-Yamua (ypoBens 3naunmoctu o=0.05):
Ta0m.2. cxomHble JaHHBIE UIS 3a1a4d 2.

Ny X Sx Ny y Sy
Bapuanr 1 100 13,7 7,3 200 12,1 2,5
Bapuant 2 213 10,3 5,3 308 12,2 1,7

3. [IpoBepuTh rumnore3y 00 OJTHOPOTHOCTH (PYHKIIHIA PacIIpeCIICHUs C IIOMOIIBIO KPUTEPHS
Buiikokcona (Ha yposHe 3HaunmocTs 0.=0.05):
Ta6:1.3. Vicxonubie naHHbIe 1715 3a/1a49u 3.
42 47 | 48 | 50 | 32
18 17 | 25 | 28 | 29

33
11

27
20

12
30

27
31

39
22

1 BeIOOpKa
2 BBIOOpKA

3ansTue 2. [IpoBepka 0JHOPOIHOCTH CBA3AHHBIX BIOOPKAX

4. Ina kaxgoro u3 N = 20 o06bekToB naHbl 3HaueHus Xj u Yj, j = 1,2,...N, pe3ynbraTros
u3MepeHuil (HaOMIOeHN, UCIBITAHUMN, aHaJIN30B, OMBITOB) ABYX MpHU3HAaKoOB. HeobOxomammo
MPOBEPUTH, €CTh JIM 3HAUMMOE PA3IMUUE MEXKAY 3HAUYCHUSIMH JIBYX MPU3HAKOB WJIH KE ITO
pa3ianyure MOXET ObITh OOBSCHEHO CIyYailHBIMU OTKIIOHEHMSIM 3Hau€HUH Mpu3HakoB. Jpyrumu
cioBamMH, TpeOyeTcss MPOBEPUTh OJHOPOJHOCTh (T.€. OTCYTCTBHE pa3iuyMsi) CBS3aHHBIX
BBIOOPOK.

Taomn.. Ucxoaubple JaHHBIE I 3a0a4H .

j 1 2 3 4 5 6 7 8 9 10
X 74 79 65 69 71 66 71 73 72 | 68
Y 73 65 71 69 70 69 78 70 60 | 62

J 11 12 13 14 15 16 17 18 19 | 20
X 70 69 76 74 72 69 74 72 77 | 75
Y 61 67 73 67 73 64 67 65 63 | 70

[IpoBepky oaHopogHOCTH Ha ypoBHE 3Haummoctu 0,05 mpoBenuTe ¢ MOMOIIBIO TPEX
KPUTEPHEB:
1) xputepusi 3HaKOB (OCHOBAaHHOTO Ha IMpoBepke Tumoredbl p = 0,5 ang OMHOMHAIBHOTO
pacripeielieHus ¢ UCIOJIb30BaHuEM TeopeMbl MyaBpa-Jlamaca);
2) KkpuTepus Ui MPOBEPKH paBeHCTBA () MaTeMaTHYeCKOTO OXKUIaHWS (KPUTEPHUH OCHOBAaH Ha
ACHUMITTOTUYECKOH HOPMAJBbHOCTH BBIOOPOYHOTO CpEIHEro apu(pMeTH4yecKoro, JeNEeHHOro Ha
BBIOOPOYHOE CPEIHEE KBAPATHIECKOE OTKIOHEHUE);



3) xputepusi OpnoBa (THIa oMera-kKBajpaT) AJs MPOBEPKU TUIOTE3bl CHMMETPUU (PYHKIIUH
pactpeneneHus (pa3HOCTH PE3yJbTaTOB HW3MEPCHHM, HAONIOJEHWN, WCIBITAHWA, aHaJU30B,
OIBITOB JUISl IBYX ITPU3HAKOB) OTHOCUTEIBHO 0.

3ausatue 3 Meroa MakcuMaibHOro npasaonogoous (MMII)

5. Ucxonnsle mannbsle — Habop N map umcen (tk , Xy, k = 1,2,..,n, rae tx — HezaBUCHMas
nepeMeHHas (Hampumep, BpeMms), a Xk — 3aBUCHUMas (Hampumep, HWHIAEKC WHQIISAIHN).
[Ipenmonaraercs, 4To epEeMEHHBIC CBS3aHBI 32aBUCUMOCTHIO

Xx=atc+b+e,k=12..n,
rie a u b — mapaMeTpbl, HEM3BECTHbIC CTATHCTUKY W IMOJJICKAIINE OICHUBAHUIO, a € —
MOTPEIIHOCTH, UCKAXKAIOIINE 3aBUCUMOCTb.

Taoi.. cxonHble qaHHBIE IS 3a1a4U .

t 1 3 4 7 9 10

Xk 12 20 20 32 35 42

Ouenure mnapamMeTppl a W b JHMHEWHOW 3aBUCHUMOCTH. BBIMUIINTE BOCCTAHOBIECHHYIO
3aBUCUMOCTb.

Bpluncnure BOCCTAHOBIICHHBIE 3HAUYEHUs 3aBUCUMOW IEPEMEHHOM, CPAaBHUTE MX C MCXOIHBIMU
3HAYeHUSAMU (HAMIWTE pa3HOCTH) W TPOBEPHTE YCIOBHE TOYHOCTH BBIYUCICHUN (TIpU
OTCYTCTBUM OIIMOOK B BBIYMCICHHUSX CyMMa HCXOJHBIX 3HAYEHHMM JOJKHA PABHATHCS CyMMeE
BOCCTaHOBJICHHBIX ).

Haiinure ocTatouHyr0 CyMMY KBaJpaToB U OLEHUTE AUCIEPCHIO TIOTPEMIHOCTEH.

BoInuiumTe TOYEYHBIM MPOTHO3, a TAK)KE BEPXHIOK M HUKHIOK JIOBEPUTENIbHBIE TPAHULBI IS
Hero (s qoBeputenbHOM BeposaTHocTH 0,95).

PaccuuTaiiTe nporHo3Hoe 3HaYEHUE U JOBEPUTEIbHBIE TPAHULIBI 111 HETrO JUIsi MOMEHTa t= 12.
Kak usmeHsTcs pe3ynbrarhl, €Clid JOBEPUTENbHAs BEPOATHOCTh OyJeT yBeiauueHa? A eciau oHa
Oyznet ymeHbleHa?

3ansarue 4. Unnexc nHsmm

6. Ha ocHoBe naHHbBIX Tabn.6 paccuurtaiite nuaekc nHusauuu ¢ 14.03.1991 no 14.03.2001 nHa
OCHOBE MOTPEOUTEIHCKON KOp3UHBI U3 MpoaykToB NeNe 3.5, 8, 13, 21, 25.

Tab611.6. Homenkiarypa, rogoBbie HOpMBbI TOTPEOICHUS U IIEHBI (PyO.)

o HaumeHnoBanue npoaykra | I'onoBas Ilena Ha | llena Ha
/1 | NUTaHUS HOpMa, KI' 14.03.1991 14.03.2001
1 X1e0 MIeHuYHbII 59,8 0-50 12
2 X71e0 prxaHoi 65,3 0-20 10
3 Myka nieHnyHas 18,5 0-46 10
4 Kaprodenp 124,22 0-10 9
5 Kamycra 30,4 0-20 8
6 [ToMuopbI 2,8 0-85 80
7 CT0JIOBBIC KOPHETLIOJIBI 40,6 0-20 9
8 ITpoune (J1yK) 27,9 0-50 8
9 slomoku cBexue 15,1 1-50 20
10 Caxap 19,0 0-90 21
11 T'oBsganna 4.4 2-00 85
12 CyOnpoyKkThl (1I€4€eHb) 0,5 1-40 45
13 IItuna 16,1 2-40 52
14 Kombaca gokropckas 0,4 2-30 95




15 Komuenoctn 0,3 3-70 200
16 Pr16a cBexas (MuHTa) 10,9 0-37 80
17 Cenpau 0,8 1-40 40
18 Mouoko, keup 110,0 0-32 17
19 CMeraHa, CIIMBKU 1,6 1-70 50
20 MacJ1o JKUBOTHOE 2,5 3-60 70
21 Tsopor 9,8 1-00 45
22 Colp 1 OpbIH3a 2,3 3-60 70
23 Slitna, mecsiTox 15,2 0-90 20
24 Macio pacTuTeapHOe 3,8 1-80 26
25 | Maprapun 6,3 1-20 35

7. I'paxxnanun MBanoB B mapte 1991 r. momyumn 150 py6., a B mapte 2001 r. - 4000 py6. Bo
CKOJIBKO pa3 U3MEHWJICS €ro peaibHbli 10x0/ 3a 10 1eT? YBenuuuics uim yMEHbIIUICS?
8. 3a sHBapp mHAEKC MHQIAIUN cocTaBuia 5 % , a 3a ¢eBpanb - 2 % . Uemy paBeH MHIECKC
uHpsrm 3a aBa Mecsna? KakoB cpennuii ypoBeHb UHGIAIMNU? MOXHO JIM B IaHHOM CJIydae
CKJIQ/IBIBATh TPOICHTHI UHQIISIIIAH?
9. Beipasure tekymuii kypc nomiapa CIIA B uenax mapra 1991 r.

B 3amagax 2 u 4 pekoMeHayeTcsi MPUHSTH, YTO HUHAECKC HHIsun 3a 10 net (mapt 1991
r. - MapT 2001 r.) paBen 40.

3ansiTHe 6. YNOpPsiI0UEeHHsI M0 CPeTHUM PaHTraM M 10 MeIHaHaM

10. B Tabnune 7 npuBeAeHbI ynopsaodeHus (KJIacTepu30BaHHbIE PaHKUPOBKH), TAHHBIE CEMbIO
AKCIEPTAMHU.

Tabn.7. UcxonHble nanHble K 3aaade 10.

DKCHepThl YnopsanoyeHust
1 2<3<6<7<1<4<5
3<{2,6}<7<{1,5}<4
2<3<7<1<6<{4,5}
6<{3, 7}<2<5<4<1
2<3<{6,7}<4<1<5
{2,3}<1<6<4<5<7
3<6<2<1<4<5<7

N[O wWIN

Haiitu:

1) ymopsimodeHHe 1Mo CPpeTHUM PaHTaMm;

2) YHOpsIIOYCHHUE MO0 METUAHAM;

3) cornacyromuy uxX KJIacTepU30BaHHYIO PAHIKHPOBKY.

Mennana Kemenn

11. Jana maTpuua MOMapHBIX PACCTOSHUM [UIsi MHOKECTBAa OWHApHBIX OTHOIIEHMH U3 9
JeMEHTOB. HaWTu B 3TOM MHOXECTBE MeAuaHy I MHOXKECTBA U3 S5 DIEMEHTOB:

Ao Ay A Ay Ay

Tab6m1.8. Mcxonable qaHuble 11 3amayun 11.

0 2 13 1 7 4 10 3 11

2 0 5 3 2 5 1

»
Jany

13 |5 0 2 2 7 6 5 7




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

IJKOHOMETPHKA Ka4ecTBA (CTATHCTHYECKHUIT IPHEMOYHBIH KOHTPOJIb)

12. s mutana (N, 0) ¢ N = 27 HaliTH TPUEMOYHBII YPOBEHb A€(PEKTHOCTH.

13. JIns mmana (n, 0) mpenen cpelHEro BBIXOAHOTO YpPOBHs Ne(EKTHOCTH He MpeBblmaeT t =
0,02. KakoBo MUHUMAJIBHO BO3MOKHOE N?

14. lanbl IpreMOYHBIH ypoBeHb JePEKTHOCTH P,y = 0,03 1 OpaKOBOYHBIN yPOBEHb
nedexTHOCTH Pgp, = 0,09. Ykaszars kakoi-nudo gomyctuMslil miad Buzaa (N,0), T.e. IiaH,
3HaUYEHHE ONEPATUBHON XapaKTEPHUCTUKU KOTOPOrO B TOUKE P, HE MEHbIIIE

0,95, a B Touke Psp HE O0nbILE 0,10.

IIpumeHuTE HEOOXOAMMO U IOCTATOYHOE YCIOBHE UIACHTH(PUKAIIUN MOJICITN
Onpenenure METO OLICHKU MMapaMeTPOB
3anumuTe MPUBEACHAYIO (hopMy
MOACIH Rt =a, + bllMt + b12Yt +€
Y, =a,+b, R +b,,l, +e,
rae
R — nponientHas craBka; Y — BBII; M - nenexnast macca; | - BHyTpeHHUE WHBECTUIINH;
t - Tekywmuii nepuon.

3ansTue 7. CucreMbl IKOHOMETPHYECKHX YPABHEHHU I

IIpuMeHnnTe HEOOXOUMO U JOCTATOYHOE YCIOBUE UAECHTU(PHUKALIMKA MOJECITU
Omnpenenure METOA OLIEHKH TapaMETPOB
3anumure NpuBeIeHHYIO (HOpMy MOJIeNH

C,=a,+b,R +b,C, , +¢

It =a, + bZl(Rt - Rt—l) +€,

R, =C, +1,
rae C - pacxonasl Ha moTpebnenne; R - moxon; | - mHBecTHIMY; t - TEKyIIUi TIEPHOT;
t-1 - mpeapI Tyl TEPUOI.

3ansaTue 8. Moaes ¢ OrpaHH4eHHON 3aBMCHMOM NepPeMEeHHOM

IMocTponTs TOOUT-MOEIH f/ =a+bX u npounrtepnpernpoBarh MoMyUCHHBIE PE3YIHTATHI

OmnpenenuTts cpeHee U3MEHEHNE pe3ysibTaTa P OTKJIOHEHUH (pakTopa Ha 1 OT cpeHero
YPOBHS

Y (106 | 19,7 | 17,7 | 175 | 113 | 144 | 94 | 119 | 139 | 89 | 145
X 0 |331 0 63,1 | 40,3 0 0 473 | 26,8 | 254 0

HOCTpOI/ITb JIOTUT-MOJCIIb U TPOUHTCPIPCTUPOBATL IMOJTYYCHHBIC PC3YJIbTATHI

Y 106 | 19,7 | 17,7 | 175 | 11,3 | 144 | 94 | 119 | 139 | 89 | 145
X 0 1 0 1 1 0 0 1 1 1 0




[MTocTpouTs Mpou3BoAcTBeHHYO (yHKIUIO Ko6ba -Ayriaca Y = bo *X,

3ansTue 9 IlpousBoacTBeHHbIE GPYHKIIUU

by

b,
X2

Onpenenutsb npeaenbHbie 3pPeKTUBHOCTH (PAKTOPOB U MPEIeIbHbIE HOPMBI 3aMEIICHUS
dakropa QakTopom X; B KaKIOWU TOUKE MEepHOa HaOIIOAeHUN

Jano
Y 57 8 4,6 41 52 7,1 7,2 45 9,4 6,5 8,5
X1 1 0,4 0,6 0,7 0,8 0,6 1,2 0,7 0,8 1,2 0,7
X2 3,2 2,8 3 2,8 3,1 3 3,2 3 13 3,2 3,2
b
IMocTpouTs npousBoacTBeHHY0 QyHKIHIO K0o6ba -/{yrmaca Y = bo * lel X, z
[TocTpouts rpaduku H30KBaHT I Y1 Y> psan X; 3amaeM caMu
Jano
Henens 1 2 3 4 5 6 7 8 9 10
Kortupos
Ka AL 11145| 11181 | 11061 | 10871 | 10701 | 10783 | 11044 | 11240 | 10857 | 11061
Henensa 11 12 13 14 15 16 17 18 19 20
Kotnpos | 15057 | 10648 | 10280 | 10515 | 10321 | 10296 | 10490 | 10650 | 10645 | 10903
Ka akuui
3ansitue 10 TecTupoBaHue BpeMEHHBIX PSIOB HA MOCTOSIHCTBO JHCIIEPCHH
[IporecTupoBaTh BPEMEHHOM sl HA MOCTOSHCTBO MAT. OXKMJAHUS C IOMOLIBIO TECTA
CrhproieHTa
= 0,05
Jlano
Henens 1 2 3 4 5 6 7 8 9 10
Kornpos
Ka A 11145| 11181 | 11061 | 10871 | 10701 | 10783 | 11044 | 11240 | 10857 | 11061
Henensa 11 12 13 14 15 16 17 18 19 20
Kompos | 15857 | 10648 | 10280 | 10515 | 10321 | 10296 | 10490 | 10650 | 10645 | 10903
Ka aKuui
IIporecTHpoBaTH BPEMEHHOM PSI/] HA TOCTOSIHCTBO TUCIIEPCHH C MOMOIIBIO TecTa Duinepa
Hano
Henens 1 2 3 4 5 6 7 8 9 10
Kortnpos
Ka AL 11145| 11181 | 11061 | 10871 | 10701 | 10783 | 11044 | 11240 | 10857 | 11061
Henens 11 12 13 14 15 16 17 18 19 20
Korup OB | 10857 | 10648 | 10280 | 10515 | 10321 | 10296 | 10490 | 10650 | 10645 | 10903
Ka aKuui
IIporecTHPOBATH BPEMEHHOM PsiJ] HA IIOCTOSIHCTBO TUCIIEPCHH € TIOMOIIKIO TecTa Kokpena
= 0,05
Jano
Henens 1 2 3 4 5 6 7 8 9 10
Kortnpos
.| 11145| 11181 | 11061 | 10871 | 10701 | 10783 | 11044 | 11240 | 10857 | 11061
Ka aKuui




Hexenst 11 12 13 14 15 16 17 18 19 20
KotupoB | 10057 | 10648 | 10280 | 10515 | 10321 | 10296 | 10490 | 10650 | 10645 | 10903
Ka aKIIuu

IIporecTupoBaTH BpEMEHHOM PsII HA IOCTOSIHCTBO JAUCIIEPCUM € TIOMOIIBIO TecTa baptiera

Jano
Henens 1 2 3 4 5 6 7 8 9 10
Kotupon
<o axiri | 11145 11181 11061 | 10871 | 10701 | 10783 | 11044 | 11240 | 10857 | 11061
Henenst 11 12 13 14 15 16 17 18 19 20
KoTHpoB | 15e57 | 10648 | 10280 | 10515 | 10321 | 10296 | 10490 | 10650 | 10645 | 10903
Ka aKIiluu

HpOTCCTHpOBaTL BpeMeHHOﬁ pﬂ,[[ Ha IIOCTOAHCTBO MaT. O KUIAHUA C ITIOMOIIBIO TECTA

Maunua-Yutau

0= 0,05

Jano
Henenst 1 2 3 4 5 6 7 8 9 10
Korupos
<o axcir | 11145 11181 11061 | 10871 | 10701 | 10783 | 11044 | 11240 | 10857 | 11061
Hexenst 11 12 13 14 15 16 17 18 19 20
Kotupos | 45007 | 10648 | 10280 | 10515 | 10321 | 10296 | 10490 | 10650 | 10645 | 10903
Ka aKOoun

HpOTQCTHpOBaTb BpeMeHHOﬁ pSII[ Ha MMOCTOSAHCTBO MAT. O KUAAaHUA C ITIOMOIIIBIO TECTA

Banbsna-Bonbshosutia

0= 0,05

ano
Henens 1 2 3 4 5 6 7 8 9 10
Kotupon
<o axs | 11145 11181 11061 | 10871 | 10701 | 10783 | 11044 | 11240 | 10857 | 11061
Henenst 11 12 13 14 15 16 17 18 19 20
Kotupos | 15e57 | 10648 | 10280 | 10515 | 10321 | 10296 | 10490 | 10650 | 10645 | 10903
Ka aKIIun

IIpoTecTupoBaTh BpeMEHHOM psAJT HA TOCTOSHCTBO JUCIIEPCUHU C MIOMOIIBIO TECTa
Cumxena-TrroKH,

&~ w

N O

Bomnpocs! k 3auery
MHOX€EeCTBEHHAsI INHEHAs PErpeccrs C IMHEMHBIMA OTPAHUYECHUSIMHA Ha
napaMeTpsl MOJEIIN.
Henuneitnbie Mogenu perpeccun. HenmmHEHHOCTh IO NEPEMEHHBIM U T10
napameTpam.
JInHeapu3anusi HETMHENHBIX MOJEIEN PETPECCUN.
Henunelinbiit Metoq Haumenbiux kBagparoB (HMHK). CoiicTBa onieHOK
HMHK.
[Iporuo3upoBaHye Ha OCHOBE PErPECCUOHHBIX MOJECIICH.
MyJIbTUKOJUIMHEAPHOCTh 3K30T€HHBIX IEPEMEHHBIX.
[TocnencTBust MyJIbTUKOJUIMHEAPHOCTH.
Kputepun obHapyxeHus! MyJIbTUKOJJIMHEAPHOCTU: METOJT MHPISIUOHHBIX
¢axTopos, Tect Pappapa-I modepa.




9. VYcrpanenue mocieacTBUN MyJIbTHKOJUIMHEAPHOCTH: METO/] TTIABHBIX KOMITOHEHT.

10.T'eTepockesaCTUYHOCTh U €€ IKOHOMUYECKasi HHTEPIPETaLs.

11. TlocneacTBus reTepoCcKeaCTUYHOCTH.

12. CratrcTdeckre KpuTeprun MPOBEPKH HATHYUS reTepockeaactTuaHocTh: [lapka,
['mensepa.

13. Cratuctuyeckue KpUTepUn MPOBEPKH HATUYHS T€TEPOCKEIaCTUYHOCTH:
[Nonndenna-Ksanara, bpuma-ITsrana.

14. Cratuctuyeckue KpuTEpUH MPOBEPKH HAMYKS reTepockenactTuyHoctu: bpuima-
II>rana, Baiira.

15. Ycrpanenue nocnencteuii rerepockegactuuHocT. B3pemennsiii MHK.

16. ABToKOppemsnusa omnOok Moaenu. [locneacTBrs aBTOKOPPEIISIIHH.

17. Cratuctuyeckue KpuTepUH MPOBEPKH HATMYKS aBToKoppensuuu: JapOuna-
Borcona, bpuma-I'oadpwu.

18. Ycrpanenune nociaencTBuil aBTOKOPPEIIALINH.

19. ABToperpeccuoHHoe mpeodpazoBanue mepporo nopsiaka AR(1).

20. Metonp! ottenkn AR(1): MeTon nmepBbIX pa3HOCTEN, UCTIONBF30BAHUE CTATUCTUKU
Hapbuna-Botcona.

21. Metonp! onienkn AR(1): merox Koxpara-Opxkarra, meton Xwiapera-Jly.

22.06006meHHbIN MeTo 1 HanMeHbIX KBaipaToB (OMHK). CBoticTBa o1ieHOK
OMHK.

23. Ucnionp3oBanne OMHK jy1st orieHuBaHus mapaMeTpoB MOJIETICH ¢
reTepOCKEAACTUYHBIMHU M aBTOKOPPEISIIMOHHBIMUA OCTaTKaMHU.

24. Y4eT BIUSAHUS KQUECTBEHHBIX ()aKTOPOB B pErpecCHOHHOM aHanu3e. Crocoobl
BBEJICHUS (DUKTUBHBIX IEPEMEHHBIX B PErPECCUOHHYIO MOJENb.

25. Yder BIHUAHUS Ka4eCTBEHHBIX (DaKTOPOB B PErPECCHOHHOM aHAIH3E.

26. [IpoBepka 0JHOPOAHOCTH BHIOOPOYHBIX TaHHBIX (TecT Hoy).

27.Buapl [TMHAMUYECKUX MOJIEJICH U MPUMEPHI UX UCIIOIb30BaHUS B
HKOHOMETPUYECKOM aHAJU3E.

28. JIaroBble Moaenu. Bunibl cTpyKTyphl onepaTopa 3ana3ablBaHUs] BO BpEMEHU
sK30reHHbIX nepemeHHbIX (Koiika, Anmon, bokca-/[xeHnkuHca).

29. [Ipumepsl 1aroBeIx Mojieell B 9KOHOMHUKE: MOJIENb aJallTUBHBIX 0KUIaHUN U
Ip.).

30. Kputepun 1uarHoCTUKH aBTOKOPPEIISAIIUH B JIJATOBBIX MHOXXECTBEHHBIH TECT
Jlarpanxa).

31. CrauuoHapHble U HECTAIIMOHAPHbIE BPEMEHHBIE PSIbI.

32.Mojenu cTamoHapHBIX BPEMEHHBIX psA0B (Moienb aBToperpeccuu AR,
ckomp3smiero cpeanero MA, mogens ARMA).

33. Mozenu HecTallMOHAPHBIX BPEMEHHBIX PSAJOB (MOJEINb ¢ JETEPMUHUPOBAHHBIM
tpenaom, moaenb ARIMA, monens bokca-J)xeHkunca).

34.TIpotiecchl eTMHUYHOTO KOPHS. TecThl e AMHUYHOTO KOPHS.

35. Konnrerparus BpeMeHHBIX psaoB. [IpoBepka cTaTUCTUUECKOM THITOTE3HI O
HAIMYMH KOMHTerpanuH (tect Jurna-I'pamkepa, TecT HoxaHcena).

36. KonnterpupoBaHHbIe BPEMEHHBIE PSABI 1 MEXaHH3M KOPPEKIIMU OIIUOOK.

37.IIporuo3upoBaHue BpEMEHHBIX PSIOB.

38. Mcnonp3oBaHuE CUCTEM OJJHOBPEMEHHBIX SKOHOMETPUUYECKUX ypaHEHUMN

39. CtpykTypHas u npuBezeHHas popmbl COY.

40. Vcnionp30BaHNE CUCTEM OJHOBPEMEHHBIX SKOHOMETPUUIECKHIX



41. TIpo6ema nnentudurpyemMoct. Kpurepun npoBepku uACHINOUIUPYEMOCTH
COV.

42. Metons! onennBanus napametpoB COVY (kocBenusnii MHK, nByxmiaroBsrii
MHK).

43. DKBUBAJICHTHBIC CUCTEMBI ypaBHEeHUM. [Ipobiiema ux naeHTUPUKAIIIH.

44, U nentudunmpyemMole, TUI0X0 HACHTHPUITUPYEMBIC H CBEPXUICHTUPHUITUPYEMbIC
CHUCTEMBI yPaBHEHUM.

45. TIpaktuka npuMmenenus COY B Makpo’KOHOMUYECKOM aHanu3e. Moaens KieiiHa.

46. AHanu3 OOJIBIINX MaKpPOAIKOHOMHUYECKHUX Mojielnielt: YopToHckas, bpykinHckas,
Mbopowu, LINK, LAM u ap.

47. AHanu3 MHOIOMEPHBIX BPEMEHHBIX PsJIOB.

48. TIporuozupoBaHue MoKa3aTeiei Ha OCHOBE MHOIOMEPHBIX BPEMEHHBIX PSJIOB.

KoMmiieKkTnl OLCHOYHBIX CPEACTB AJIs Telcymeii arTrecranmm
o TMCIOMIIJIMHE «BKOHOMeTpI/IKa 2»

KpuTtepum oneHnku 3a1a4 v 3aiaHui

100-86 6ayI7I0B BBICTABISIETCSl CTYACHTY, €CJIM CTYJEHT MPaBUJILHO BBIMOIHIII BCE
pacdeTbl, CHOPMYIHPOBAT apPTyMEHTHPOBAHHBIC BBIBOJIBI W OC3yKOPHU3HEHHO
rpadudecku opopmMui padbory.

85-76 OamnoB — B pacueTrax CTYACHT JOIYCTUI HE 0oJyiee OIHOW OIMMOKHU, HE
chopmynupoBaid  BBIBOJOB, HO rpaduueckoe odopmiieHue pabOThl B LEJIOM
BBITIOJIHEHO BEPHO.

75-61 6amn - CTYyIEHT JOMYCTHJI HECKOJbKO (2-3) ommuOOK B pacuerax, HE CMOT
c(hOpMYIIUPOBATh BHIBOJOB U HEKOPPEKTHO OPOPMUI pe3yJIbTaThl rpapuiecKu
60-50 6amIoB — CTY/IEHT HE CMOT BOCITPOU3BECTHU IMOCIEA0BATEILHOCTh PACUETOB U

HE UMEET IpeJICTaBIeHus O rpaduyeckoM 0(hOpPMIIEHUH PE3YIbTaTOB

Kpurepuu oueHku (IMCbMEHHBINH 0TBET)

100-86 GamtoB - eciii OTBET TMOKAa3bIBAaeT TIIYOOKOE M CHCTEMAaTHUECKOS 3HAHHE
BCET0 MPOTPAMMHOIO MaTepuaja M CTPYKTYpbl KOHKPETHOTO BOIpoca. 3HaHUE
OCHOBHOW JIUTEpaTypbl W 3HAKOMCTBO C JIOMOJHUTEIHLHO PEKOMEHIOBAaHHOM
JATEPATYPOU. JIOTUUECKOE U3I0KEHUE OTBETA.

85-76 - 6asI0B - 3HAHUE Y3JI0BBIX IPOOJIEM MPOrPAMMBI U OCHOBHOTO COJIEpKAHUS
JEKIIMOHHOTO Kypca. B 1enom normdeckd KOpPpeKTHOE, HO HE BCeria TOYHOE
U3JI0’)KEHUE OTBETA.



75-61 - Gamn - parmeHTapHBIC, TOBEPXHOCTHBIC 3HAHUS BAXXHEUITUX Pa3/eoB
MIPOrpaMMbl U COJEPKaHUSI JIEKIIMOHHOTO Kypca; 3aTPyIHEHUS ¢ UCTIOJIb30BaHUEM
HAyYHO-TIOHSATUITHOTO — amnmapata W TEPMUHOJOTMU Y4eOHOW JIUCUUILIUHBI,
HEIMOJIHOE  3HAKOMCTBO C  PEKOMEHJOBAaHHOW  JUTEpATypoil;  YacCTUYHbIE
3aTPYJHEHUSI C BBINOJHEHUEM TMPEAYCMOTPEHHBIX MPOrPaMMON  3a/laHMUil;
CTPEMJICHHE JIOTUYECKH ONPEIETEHHO U MOCIEI0BATEIBHO HU3J0KUTh OTBET.

60-50 GamoB - He3HaHUE, THMOO OTPHIBOYHOE MPEACTABICHUE O JAHHOU MpoOIeMe
B paMKax Yy4eOHO-IpOrpaMMHOTO MaTepuana; HEyMEHHE HCIOJIb30BaTh
MOHATUWHBIN anmnapar; OTCYTCTBUE JOTUYECKOU CBS3U B OTBETE.

TecTbl

1. OueHka 3HAYUMOCTH NMapaMeTPOB YPABHEHHSI Perpeccuy OCylIeCTBJIACTCH
HA OCHOBE:

a) t - kpurepus CTbIOJICHTA;

0) F - xputepus Oumepa — CHegexopa;

B) CpeJHEN KBaIpaTUYECKOU OITMOKH;

') CpeIHEeH OIMOKY anmpOKCUMAIIUH.

2. Koappuument perpeccur B ypaBHeHMH Y =92+15-X, XapaKTepHu3yllleM
CBSI3b MEXKIY 00beMOM pPeau30BAHHON NMPOAYKUHMH (MJIH. py0.) 1 NPUOBLIbLIO
NpeanpusiTuii aBTOMOOMJILHOW NPOMBINIJIEHHOCTH 3a roa (MJiH. pyo.)
03HAYaeT, 4YTO NPH YBeJUMYEeHMH o0beMa peaM30BAHHOH NMPOAYKuUMH Ha 1
MJIH. py0. NPpUOBLLIb YyBeJIMYMBACTCH HA:

a) 0,5 %;

r) 0,5 miH. py0.;

B) 500 TBIC. PYO.;

r) 1,5 MuH. pyo0.

3. KoppeasinnonHoe OTHOLIeHUE (MHAEKC KOPpeJsiiuM) HU3MepsieT CTeleHb
TECHOTBI CBSI3U MexKIAy X U Y

a) TOJIbKO MPU HETUHEHHOUN (popMe 3aBUCUMOCTH;

0) npu mr0060# popMe 3aBUCUMOCTH;

B) TOJIBKO NP JTMHEHHON 3aBUCUMOCTH.

4. Ilo HAanpaBJIeHUIO CBSI3U ObLIBAIOT:
a) YMEpECHHBIE;

0) mpsiMBbIe;

B) MIPSIMOJIMHEWHBIE.

5. Ilo 17 Ha0a0aeHUAM INOCTPOCHO YPaBHEHHE perpeccum:y=»b, +bx +b,X,.

JIJifl IpOBepPKH 3HAYUMOCTH YPAaBHEHUS BbIYMCJIEHO HAO/I01aeMOe 3HAUCHUE
t - cratucruku: 3.9. BeiBoa:



a) Ypasuenue 3naunmo mnpu o= 0,05;
0) YpaBuenue Heznaunmo mipu o, = 0,01;
B) YpaBHeHue HezHaunmo npu o = 0,05.

6. Kakoe wm3 ciaenylomux  yTBep:KIAeHHl  BepHO B  ciyuae
reTepocKeAacTHYHOCTH OCTATKOB?

a) BeiBoap! o t u F- craTucTikam sSBISIOTCS HEHAICKHBIMU;

0) T'eTepockenaCTHUHOCTh MPOSBISAETCS YEpe3 HHU3KOE 3HAYECHUE CTATUCTHKHU
HapOuna-YotcoHa;

B) [Ipu rerepocke1acCTUIHOCTH OLEHKU OCTaIOTCS () (PEKTUBHBIMU;

r) OueHky napaMeTpoB YPaBHEHUS PETPECCHH SBIISIOTCS CMEIICHHBIMHU.

7. Kak Ha3pIBaeTcsi HapylleHHe JOMYIIEHHSI O TOCTOSIHCTBE THCHEPCHH
OCTATKOB?

a) MyJIbTHKOJUTHHEAPHOCTD;

0) ABTOKOppEIIALIHUS;

B) ['eTepockenacTUUHOCTS;

r) 'oMocke1acTHYHOCTb.

8. Ecam B Marpuue napHbIX KOI(P(PHUUUEHTOB KOPpeasiiu¥ BCTPEYaroTCs
[Ny, 20,7, TO 3TO CBUETEILCTBYET:

a) O HaIMYUU MYJIbTUKOJUIMHEAPHOCTH;

0) O0 OTCYTCTBUU MYJIbTHUKOJIMHEAPHOCTH;
B) O HanMU4IMK aBTOKOPPEISALINY;

r) OO0 OTCYTCTBHH reTepOCKEAACTUYHOCTH.

9. C noMombI0 KakKoii  Mepbl  HEBO3MOKHO  M30aBUTBCHA  OT
MYJbTHKOJJIMHEAPHOCTH?

a) YBenuueHue o0beMa BbIOOPKH;

0) UckmtoueHus mepeMeHHbIX BHICOKOKOPPEIMPOBAHHBIX C OCTATbHBIMU;

B) M3MeHenue cneunduxany Moaenu;

r) [IpeoOpa3zoBanue ciydaifHON COCTABIISIONICH.

10. AHanM3 TeCHOTHI M HAaNpAaBJIeHWsl CBsi3ell JBYX TNPHU3HAKOB
OCYLLECTBJIAETCS HA OCHOBE:

a) mapHoro ko3 PuimeHTa Koppesni;

0) ko3¢ duImeHTa qeTepMUHALINY;

B) MHO>KECTBEHHOT'0 KO3((ULIUEHTA KOPPEIIALIHH.

11. B auHeiinoM ypaBHeHmm Y ,=aj+ta;Xx Ko3()QHUIMEHT perpeccun
MOKA3bIBAET:

a) TECHOTY CBSI3U;

0) momnto qucrniepcuu "Y", 3aBucumyto ot X",

B) Ha CKOJIbKO B CpeJIHEM U3MEHUTCS "Y' Mpu u3MeHenuu X" Ha OJJHY €/IMHUILY;
r) omKOKy Kod(pPuimenTa Koppesuu.



12. Ko3ppuuueHT 3JIaCTUYHOCTH NMOKA3bIBAET:

a) Ha CKOJIbKO % M3MEHUTCS 3HauUeHue Y npu usmeHeHuu X Ha 1 %;

0) Ha CKOJIbKO €JIMHUIl CBOETO M3MEPEHHS U3MEHUTCS 3HAUCHHE Y MIPU U3MEHEHUU
X Ha 1 %;

B) Ha CKOJIbKO % W3MEHUTCS 3HAYCHUE Y NpPU HM3MEHEHUU X Ha €. CBOEro
U3MEpPEHUS.

13. Kakme  MeToabl  MOKHO  TNPHUMEHUTh UIA  OOHApY:KeHUSs
rerepocKeaacTUYHOCTH?

a) Tect 'ondenna-KBannara;

0) Tect panroBoii koppessiuu CnupmeHa;

B) Tect lapOuna- Yorcona.

14. Ha yem ocHoBaH TecT INosidenbaa -KBanara
a) Ha ucrionp3oBanuu t — CTaTUCTHUKY;

0) Ha ucnonp3oBannu F — cTaTUCTUKY;

B) Ha ncrionp3oBannu y°;

r) Ha rpagmueckom aHanu3e oCTaTKoOB.

15. Kak Ha3biBaeTcst HapyuieHue JA0MyIeHUsl 0 He3aBUCHUMOCTH OCTATKOB?
a) MynbTUKOJUTHHEAPHOCTD;

0) ABTOKOppEIIALIHNS;

B) ['eTepockenacTUUHOCTS;

r) 'oMocken1acTHYHOCTb.

16. C noMOIIBbI0 KAKOT0 METO/Ia MOKHO HAWTH OLIEHKH MapaMeTPa YPaBHECHUSA
JIMHEHHOM perpeccuu:

a) METOJIOM HAaMEHBIIIETO KBaIpaTa;

0) KOppesIMOHHO-PETPECCHOHHOTO aHAIN3a;

B) AMCHEPCUOHHOTO aHAJIM3a.

17. N3BecTHO, YTO MeXAy BeJMUYMHAMH X M Y CyHIeCTBYeT OTPUIATEJbHAsA
cBsi3b. B KakuX npeaesax HaXOAUTCS NAPHbIA KOG GUIHMEHT Koppeasuuun?

a) ot -1 1o 0;

0) ot 0 1o 1;

B) oT —1 1o 1.

18. Ha cTbike Kakux o0JiacTel 3HAHUI BOZHUKJIA IKOHOMETPHKA:

a) PKOHOMUYECKAasi TEOpHsl; DKOHOMUYECKAsi U MaTEMaTUUYECKasi CTATUCTHKA;

0) PKOHOMUYECKast TEOPUsI, MaTEeMAaTUYECKasi CTATUCTUKA U TEOPHUS BEPOSITHOCTH;
B) DKOHOMHMYECKAas U MaTEMaTUUYECKasi CTAaTUCTUKA, TEOPUSI BEPOSITHOCTH.

19. U3BecTHO, YTO MekAy BeJduuMHaMM X U Y CylIeCTBYeT MOJIOKUTEeJIbHAs
cBsA3b. B Kakux mpeaesax HaxXOAMTCA MNapHBIA KO PUUHMEHT



Koppeasiuuu?
a) ot -1 110 0;
6) ot 0 10 1;
B) or—1 ji0 1.

20. MmHo:xkecTBeHHbIH KOYQpuuuent koppeasiuuu pasen 0.9. Kakoii
NMPOLEHT AMCIEPCUU Pe3YJbTATUBHOIO NMPU3HAKA 00bACHACTCH BJIUSHUEM
BceX GaKTOPHBIX NPU3HAKOB?

a) 90 %;

0) 81 %;

B) 95 %;

r) 45 %.

21. Kakoii M3 mnepe4yucJIeHHbIX METOJ0B He MOKeT ObITb NPHUMEHEH JJis
00HAPYKEeHUSsI TeTePOCKeAACTUIHOCTH?

a) Tect 'ondenna-Kpannara;

0) Tect panrosoii koppemsiiuu CnupMeHa;

B) METO/I PSIOB.

22. B kakux npegesax MeHsieTC YACTHbIA KOI(QPUIUEHT KOppeJsauuu
BbIYHMCJICHHBIN Yepe3 KO PUIUHMEHT JeTepMUHAIMU?

a) OT - oo 10 + o]

0) or0g01,;

B) 0T 0 10 + oo;

r)or —1 mo +1.

23. DK30reHHbIe EpeMeHHbIE:

a) 3aBUCHMBbIE TIEPEMEHHBIC;

0) He3aBUCUMBIE TIEPEMEHHBIC;

B) JaTUPOBAHHBIE MPEIBLTYIIIUMU MOMEHTAMU BPEMEHHU.

24. B kakux 1@pexesax MEHSIeTCSI MHOKECTBEHHbIH  KOI(pPuumeHt
KoppeJasauuu?

a) OT - o 10 + o]

0) or0 10 1;

B) 0T 0 10 + o;

r)or —1 go +1.

25. DHIOTeHHbIE NTepeMeHHbIe:

a) 3aBUCUMBbIE TTIEPEMEHHBIC;

0) He3aBUCHUMBIE TIEPEMEHHBIC;

B) JaTUPOBAHHBIE NPEIBLTYIIIUMUA MOMEHTAMU BPEMEHHU.



26. B kakux npejaesax MeHsercss KOOGGUIUEHT JeTepMUHALMA?
a) ot 0 10 +o0;

0) OT -0 J10 T 0}

B) oT 0 10 +1;

r)ot -l o +1.

27. CyTh MeTO/1a HAMMEHbIINX KBA/IPATOB 3aKJII04YAETCA B TOM, YTO:

a) OLEHKAa ONpeNensieTcs W3 YCJIOBHS MHUHUMHU3ALMH CYMMBI KBaJpaTOB
OTKJIOHEHHI BHIOOPOYHBIX JTAHHBIX OT OMPECNIIEMOM OLEHKH;

0) oIeHKa omnpenensercs W3 YCIOBUS MHHUMHU3AIMU CYMMBI OTKJIOHEHHI
BBIOOPOYHBIX JJAHHBIX OT ONPEAEIIAEMON OLIEHKU;

B) OILICHKA OIpEAENsIeTcs] M3 YCIOBUS MUHHMH3ALUMU CYMMBbl KBaJpaToOB
OTKJIOHEHHI BHIOOPOYHOU CpeiHEel OT BEIOOPOUYHOMN AUCTIEPCHUH.

28. K kakoMy KJ1accy HeJIMHEHBIX perpeccuii OTHOCUTCH nmapadoJa:

a) perpeccuu, HEJIMHEHHbIE OTHOCUTEIHLHO BKJIIOYEHHBIX B aHAIN3 MEPEMEHHBIX,
HO JIMHENHBIX 110 OLIEHUBAEMBIM [TapaMETpaM;

0) HeTTMHENHBIE PErPEeCCUU MO OLIEHUBAEMbBIM ITapaMeTpam.

29. K xkakoMy KJjaccy HeJIMHEHHBIX perpeccuii OTHOCUTCS PABHOCTOPOHHSS
rumnepooJia:

a) perpeccuy, HeJIMHEWHbIE OTHOCUTEIBHO BKJIIOYEHHBIX B aHAIU3 NEPEMEHHBIX,
HO JIMHEWHBIX 110 OLICHUBAEMbIM MapaMeTpaM;

0) HETMHENHBIE PErPECCUU IO OLIEHUBAEMbIM ITapaMeTpam.

30. K xkakoMy KJjaccy HeJIMHEHHBIX perpeccuii oTHOCUTCS (PyHKIUsI BUAA §
=a+bx+cx’:

a) perpeccuu, HEJIMHEWHbIE OTHOCUTEIHFHO BKJIIOYEHHBIX B aHAIN3 MEPEMEHHBIX,
HO JIMHEWHBIX M0 OLICHUBAEMBIM I1apaMeTpaM;

0) HeTMHENHBIE PErPECCUU O OLIEHUBACMbBIM ITapaMeTpam.

31. K kakoMy KJjacCcy HeJIMHEHHBIX perpeccuii OTHOCUTCH (PYHKUIHUSI BUOAA §
=a-x":

a) perpeccuu, HeJWHEWHbIE OTHOCUTEIHLHO BKIIFOUEHHBIX B aHAJIU3 MEPEMEHHBIX,
HO JIMHEWHBIX MO OLICHUBAEMBIM MapaMeTpaMm;

0) HEJIMHEIHBIE PETPECCUU 10 OIIEHUBAEMBIM MTapaMeTpaM.

32. K kakoMy KJjiaccy HeJIMHEHHBIX perpeccuii OTHOCUTCS QyHKIMA BHAA ¥
— ea+bx :

a) perpeccry, HEJIMHENHbIE OTHOCHUTEIBHO BKJIIOYEHHBIX B aHAIU3 NEPEMEHHBIX,
HO JINHEWHBIX 110 OLICHUBAEMBIM MapaMETpaM;

0) HeTMHENHBIE PErPECCUU O OLIEHUBACMBIM ITapaMeTpam.



A b
33. B ypaBHenun perpeccuu B ¢opMe rumnep6oJibl § =a+— ecau BeJIHYUHA
X

b>0, To:

a) MpH YyBeIWYeHHM (HAaKTOPHOIO IMPHM3HAKA X 3HAYEHHUS PE3yIBTaTHBHOIO
NpU3HAKa y 3aMEIJIEHHO YMEHBIIIAIOTCS, U IPU X—00 CPEIHsSA BEIMYUHA ) OyIeT
paBHa a,

0) TO 3HAUEHHUE PE3YIHTATHBHOIO MMPU3HAKA } BO3PACTAET C 3aMEUIEHHBIM POCTOM
pHU yBeIM4eHuH (paKTOPHOTO MPU3HAKA X, ¥ IIPU X—>0 y =

34. KoapuumeHT 31aCTUYHOCTH Onpeaeiserca mo (opmy.ie 9=% i) 6
MO/ eJIU perpeccuu B (popme:

a) JluneitHo# GyHKINY;

0) Ilapabosr;

B) ['unep6oisr;

r) [TokazaTenbHON KpUBOK;

1) CreneHHOM.

. b
35. YpaBHeHue §=a+ " Ha3bIBAETCA:

a) TIMHEWHBIM TPEH]IOM;

0) napaboIUYECKUM TPEHIOM;

B) TUIIEPOOJIMYECKUM TPEHIIOM;
T') SKCIIOHEHIIMAIBHBIM TPEHIOM.

36. I1o xapaxkTepy pa3jiM4alT CBS3HU:

a) QyHKIIMOHAIbHBIE U KOPPEISAINOHHBIC,

0) GyHKIMOHATIbHBIE, KPUBOJIMHEIHBIE U MPSIMOJIMHENUHBIE;
B) KOPPEJIALIMOHHBIE U OOPATHBIE;

I') CTATUCTUYECKUE U MPSMBIE.

37. llpu npsiMoii CBSA3M € yBeJiMUeHHeM (PAKTOPHOI0 NMPU3HAKA:
a) pe3yJbTaTUBHBIN MPU3HAK YMEHBIIAETCS;

0) pe3yJbTaTUBHBIN MTPU3HAK HE U3MEHSIETCS;

B) pe3yJIbTaTUBHBIN MPU3HAK YBEIUYUBACTCS.

38. Kakue MeToabl HCIIOJIb3YIOTCH [IVISl BHISIBJICHUS HAJTMYMS, XapaKTepa u
100. Kakue moka3zaresm mo cBOel BeJMYMHE CYHIECTBYIOT B IMpeaeaax OT
MMHYC /10 IUTIOC eAUHUIIbI:

a) K03 PUIMEHT ACeTCPMUHAIINH;

0) KOpPEIAIMOHHON OTHOIIICHHUE;

B) JIMHEWHBIN KOI(DPHUITUECHT KOpPEAIUH.

39. Koa¢duumnent perpeccun npu oxHOPAKTOPHOI MOe/ U MOKA3bIBAET:
a) Ha CKOJIbKO €IMHUIl U3MEHSETCS (PYHKIUS TIPU U3MEHEHUH apryMEHTa Ha OJHY



CAVHHUILY;
0) Ha CKOJIbKO IPOLIEHTOB M3MEHsAETCS (YHKIHUS HAa OJIHY €AUMHUILY U3MEHEHMUS
apryMeHTa.

40. BesinunHa MHAEKCA KOppeasiuu, paBuas 1,587, cBuaereibCcTByeT:
a) 0 c1aboi uX 3aBUCUMOCTH;

0) 0 CHJILHOM B3aUMOCBSI3H,

B) 00 OIMOKaX B BEIYMCIICHUSX.

41. Kakue W3 npuBeJeHHBIX YHCEJ MOIYT ObITh 3HAYEHUSIMM IAPHOIO
k03¢ puHeHTa KOpPEIALMHU:

a) 0,4;

0) -1;

B) -2,7;

r) -0,7.

42. Kakue W3 NpPHUBEJAECHHBIX 4YHCeJ MOrYyT ObITh 3HAYCHUSIMM IAPHOTO
KO3 PUIHEHTA KOPPeIsiHu:

a) 1,4;

0) -1;

B) -2,7;

r)-0,7.

43. IIpy kakoM 3HAYEHHMH CpeJHell OTHOCUTEJIbLHOHW OIIMOKH IO MOIYJIIO
MO/eJIb HMeeT BbICOKYI0O TOYHOCTD:

a) meree 10%;

0) BoIite 10%;

B) oT 10% mo 20%.

44. Jlns yero npumMeHsiercsi kpurepuii lapouna - Yorcona:

a) OOHapyXEHUsI aBTOKOPPEIISAILIUU B OCTATKAX;

0) oOHapy>KEHUS ITUKITNYECKON COCTaBIIAIONICH;

B) JUIA TIPOBEPKU TOTYMHEHUS CIy4ailHOTO KOMITOHEHTa HOPMaJIbHOMY 3aKOHY
pacmpeseneHusl.

45. Kakod KpuTepuMHd HCHOJb3YeTCHd JJs IPOBEPKH CTATHCTHYECKOM
3HAYMMOCTH YPABHEHUS Perpeccum:

a) F — xkpurepuit Ouiepa

0) t — kputepuii CThlOIeHTA

B) 1°

Kpurtepuu oueHKH T€CTOB



100-86 0amioB BBICTABISETCS CTYACHTY, €CIU CTYACHT HE JIOMYCTHJ OIIMOOK B
OTBETaxX Ha BOIPOCHI TECTA

85-76 0amoB BBICTABISIETCS CTYIACHTY, €CIU CTYICHT IOMycTUd He Oosee 1-2
ouIOOK B OTBETax Ha BOIPOCHI TeCTa

75-61 OGann BBICTaBISETCS CTYACHTY, €CIM CTYASHT JomycTun He Oomee 3-5
ouIOOK B OTBETaX Ha BOIPOCHI TeCTa

60-50 GanoB BBICTABISETCS CTYACHTY, €CIIU CTYASHT IOIyCTHI Oosee 6 ommboK B
OTBETaxX Ha BOMPOCHI TeCTa

TemaTnka J1a00paTOPHBIX PadoT
M0 JUCHUILUIUHE «JKOHOMETPHUKA 2»

Jlabopatopnas pabota Ne 1
OrpaHn4eHHbIE 1 HEOTPAaHUYECHHBIE YpaBHEHUS. TecT Pamces
MeTon aKTUBHOTO / MHTEPAKTUBHOTO OOYYEHHS] — METOJ] CUTYallHOHHOTO aHAJIN3a
(cuTyalmoHHBIC 3a/1a4H)
JlabopaTtopHas pabota Ne 2
Mertoa riiaBHBIX KOMIIOHEHT
MeTon akTUBHOTO / MHTEPAKTUBHOTO OOYYEHHS — METOJ] CUTYallHOHHOTO aHaJIn3a
(cuTyaltmoHHBIC 3a/1a4H)
Jlabopatopnas pabota Ne 3
Cxema Koiika
Meto akTUBHOTO / UHTEpaKTUBHOTO 00ydeHus (TecTupoBaHue)
Jlabopartopnast pabota No4
Jlarn Anmon
Meto akTUBHOTO / UHTEpAaKTUBHOTO 00ydeHus (TecTupoBaHue)
JlaboparopHas padota Ne5
ANUTUBHAS U MYJIBTUIUIMKATUBHAS MOJIEIIA CE30HHOCTH
Meto akTUBHOTO / HHTEpaKTUBHOTO o0ydeHus (TecTupoBaHme)
Jlabopatopnast pabota Ne6
CriekTpalibHbIN aHAIU3 U MOJICTUPOBAHNE TAPMOHUYECKUX KOJICOaHUH pIoM
dypre
MeTon akTUBHOTO / MHTEPAKTUBHOTO OOYYEHHS — METOJ] CUTYallMOHHOTO aHaJIn3a
(cuTyarmoHHBIC 3a/1a4H)
JlabopartopHas pabota No7
[IpumeneHnre qaMMU-TIEPEMEHHBIX JJIS aHAJTNU3a CE30HHBIX KOJIeOaHUH
Merton akTUBHOTO / UHTEpakTUBHOTO 00ydeHus (TectupoBanue, pedepar)
JlaboparopHas pabota Ne8
Meroa UHCTpyMEHTAIBHOU NTepeMeHHO MeTo ] akTUBHOTO / UHTEPAKTUBHOTO
00y4eHHUs — METOJ] CUTYaI[MOHHOTO aHaJIn3a (CUTyaI[MOHHBIC 3a/1a4H)
Jlabopatopnast pabota Ne9
[TocTpoenue hyHKIMIA TPaBIOTIONOOMS
Merton aktuBHOTO / MHTEpakTUBHOTO 00y4eHus (TectupoBanue, pedepar)
JlabopaTtopHnas paborta NelO



[Ipoueccel nHTErpUPOBAHHOTO cKoJb3sIero cpeasero ARIMA (p,d,q)
Metoa aKTUBHOTO / MHTEPAKTUBHOTO OOYYEHHS] — METOJ] CUTYallMOHHOTO aHaI13a
(cuTyalmoHHBIC 3a]1a4H)

JlabopatopHas pabora Ne 11
CucreMbl SJKOHOMETPUUYECKUX YPAaBHEHUI
MeTon akTUBHOTO / MHTEPAKTUBHOTO 00YUYEHHS] — METOJ] CUTYallHOHHOTO aHaJIn3a
(cuTyallMOHHBIE 33741, TECTUPOBAHHE)

JlabopatopHas paborta Ne 12
Pabora ¢ maHenpHBIMU JAHHBIMU
MeTo aKTUBHOTO / MHTEPAKTUBHOTO O0YUYEHUS — METOJ CUTYallMOHHOTO aHaJIn3a
(cuTyaluoHHBIE 3a]1a4N)

CuryanuoHHbIe 32/1a4H N0 JUCHUILUTHHE «JKOHOMETPHUKA 2»
Jl1st pernieHust CUTYaIMOHHBIX 3a71a49 padboT TpeOyeTcs ckayaTh (aliIbl ¢ JaHHBIMU
dbopmara scv 1o cceuike https://datamarket.com/data/list/?q=provider:tsdl u
npeodpa3oBaTh BO BHYTPEeHHUH (hopMaT sKoHOMHUUYecKoro makera Gretl

KpuTtepumn onenku 3aga4 u 3aganui
100-86 6anyioB BBICTABISIETCS CTYICHTY, €CIIA CTYICHT MPABUILHO BBIMOJIHIII BCE
pacuetsl, chopMyIHpPOBaJl aprTyMEHTUPOBAHHbBIE BBIBOJIbI U O€3YKOPU3HEHHO
rpaguuecku opopMui padoTy.
85-76 OGamnoB — B pacyeTax CTyICHT JOMYCTHI He Oojiee OHOM OIMOKH, HE
chopMyIHpoBall BBIBOJIOB, HO Tpaduueckoe oopmiieHrue padoThl B LIEJIOM
BBITIOJTHEHO BEPHO.
75-61 Oamn - CTyJEHT JOMYCTHII HECKOIBKO (2-3) omuboK B pacueTax, HE CMOT
c(OpMyYIMPOBATH BHIBOJOB U HEKOPPEKTHO OPOPMHUIT pe3yJIbTAThI TpahUueCcKu
60-50 6ayI0B — CTYZAGHT HE CMOT BOCIPOU3BECTH MOCIEA0BATEIILHOCTh PACUE€TOB U
HE UMEET Ipe/ICTaBICHHs 0 TpaduieckoM 0pOpMIIEHUH PE3yIbTaTOB



MUWUHUCTEPCTBO OBPASOBAHUA U HAYKU POCCUNCKON OEJNIEPALTMN
®denepanbHOE TOCYAAPCTBEHHOE aBTOHOMHOE 00pa30BaTeIbHOE YUpEKICHHE
BBICITIETO TIPOdeCCHOHATHHOTO 00pa30BaHuUs

«/lanbHeBOCTOYHBIN (enepaibHbIA YHUBEPCUTED)
(ABDY)
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AIeKBaTHOCTb MOJEJNHM — COOTBETCTBHUE MOCTPOCHHOW MOJIETN MOIEIHPYEMOMY
pearbHOMY SKOHOMUYECKOMY OOBEKTY WJIM MPOLIECCy.

AnredOpanveckoe  JONOJIHEHHE 3JIEMEeHTAa aij —  TOPOU3BEACHHUE
COOTBETCTBYIOILIETO MUHOPA,

JN€TEPMUHUPOBAHHOCTbD, PE3YJIbTATUBHOCTh U MaCCOBOCTb.

AubTepHaTHBHAs (KOHKYPHPYIOIIAs) TMIOTE3a — TUNOTE3a, KOTOpas SIBISETCS
JIOTUYECKUM OTPULIAHUEM HYJIEBOU THIOTE3HI.

ANPHOPHBIA 3TAall — HAYAIBHBIM 3Tall 3KOHOMETPUYECKOIO MOJEIMPOBAHUS, HA
KOTOPOM TPOBOJUTCSI aHAJIU3 CYIIHOCTH MU3y4aeMoro o0bekTa, (popmMupoBaHUE U
dbopManu3zaius anpuopHoOi (M3BECTHOM 10 HaYana MOACTUPOBAHUS ) HH(POPMAIIH.
«beabld mWyM» — TPOCTEMIIMH IIPUMEP BPEMEHHOTO pPsAfa, y KOTOPOIO
MaTEeMaTHYECKOE OXKHIAHHE PABHO HYTIO, a4 OIIMOKH ' HEKOPPEIHPOBAHBI.
BosMymieHns (OmHUOKH); B KIACCHYECKOH JIMHEHHOH PErpecCHOHHON MOIENH
o0pa3yloT «Oenblii ImymMm», a B cllyda€ HOPMAJIbHOTO pAaCIpEleIeHUs] —
HOPMAJIbHBIHN (TayCCOBCKUMN) «OETBIH 1Iym».

Bpi0OpOYHBIT  YacTHBI KOI(PUUMEHT KOppeJsilMA —  OTHOUICHUE
anredpanyecKkoro JOMOJHEHUs: Ailj, YMHOKEHHOTO Ha MUHYC €JIMHUILY, K KOPHIO
KBaIPaTHOMY U3 TIPOU3BEACHUS aNreOpandecKux JOMOTHEHUN PJIEMEHTOB rij, U 1j1
MaTpPHIIbI BHIOOPOYHBIX KOIPPUIIMEHTOB KOPPEISAIIHUH.

Bri0opouHasi aucnepcusi — XapaKTEPUCTUKA PACCESIHUS CIyYalHOW BEJIMYHUHBI
JUIsL  BBIOOPOYHOM COBOKYNMHOCTH. McmpaBineHHas BbIOOpOYHasi JUCIIEPCUs
ABJIIETCSI COCTOSTEIbHOM, HECMEIMIEHHOW MU 3(PPEKTUBHOM TOYEHUHOW OLEHKOU
TEHEPAITbHOM JUCIIEPCUM.

BpeMeHHble psiAbl — 3TO JIaHHBIE, XapaKTEPU3YIOUIUE OJUH M TOT KE€ OOBEKT B
pa3nu4yHble MOMEHTBHI BpeMEHHM (BpeMeHHOW cpe3). Hampumep, exeHenenbHbIe
JaHHBIE 110 00BbEMY MPOJAK PUPMBI UM €KEKBAPTAIbHBIE JaHHBIE 110 UHISAUY.
BeposiTHOCTH YCJIO0BHAI — BEPOSITHOCTH COOBITHSI TIPH YCIIOBUU HACTYIUICHHS B
JTAHHOM HMCTIBITAHUU JPYToro coObiTHsl; o0o3Hayaetcsi P(A/B).

BeposiTHOCTHast (cTOXacTH4ecKasi WJIM CTATHCTHYECKAs])) 3aBHCHUMOCTb —
3aBUCHUMOCTb MEXAY [JBYMS CIyYalHbIMH BEIMYMHAMHU, MPUYEM KakKIOMY
3HAYEHUI0 OJHOM W3 HHUX COOTBETCTBYET ONpeleieHHOoe (YCIOBHOE)
pacnpenesieHue Apyrou.

I'eTepockeacTHYHOCTD — HAPYIICHUE PABEHCTBA TUCIIEPCU OIIMOOK PErpeccuu
I'ucrorpamMmma — rpaduk CTaTUCTUYECKOM TUIOTHOCTH PaCHpeAesICHHs] CIydailHON
BEJINYUHBL.

I'oMockeIacTHYHOCTB — CBOMCTBO MOCTOSIHCTBA AUCHEPCU OIIMOOK PErpeCCU.
JuBepcuuxkanuss — 1) paszHooOpasue, pa3HOCTOPOHHEE pa3BUTHE; 2)
WHBECTUPOBAHUE JICHET B pa3JIMYHbIE LIEHHbIE OymMaru WiW BKJAJ (PUHAHCOB B
pa3IM4YHbIEC MPOU3BOJICTBA C LEIBI0O YMEHBIIEHUS CPEIHETO PUCKA.
JIUCKOHTHPOBAHUE — TPUBEJICHHE SKOHOMHUYECKUX IMOKAa3aTeliel pa3HbIX JIET K
COMOCTAaBUMOMY [0  BpPEMEHHM BHIY C  TMOMOIIBIO  KO3(p(UIHEHTOB
JMCKOHTUPOBAHUS, OCHOBAHHBIX HA BHIYMCIIEHUU CII0KHBIX MTPOIIEHTOB.
Mucnepcuss D(X) ciayyaiiHoii BeJHYMHBI X — MaTE€MaTUYECKOE OKUJIaHHE
KBaJpaTa €€ OTKJIOHEHHMS OT MaTeMaTu4eckoro oxuganusa. Jucnepcus



XapakTepu3yeT OTKIOHEeHHWe (pa3dpoc, paccesHuWe, Bapualldi0) 3HAYCHUU
CIIy4allHOW BEJIMYMHBI OTHOCUTEIBHO CPEAHETO 3HAUECHUSI.

JloBepuTe/ibHASI BEPOSITHOCTh — JOCTOBEPHOCTh (HAJIEAKHOCTh) OIpEIeIeHUs
HEHU3BECTHOT'O 3HAYCHHMS NTapaMeTpa ¢ MTOMOIIbIO OLIEHKU MTapaMeTpa.
JloBepuTebHbI HMHTEPBAJI(NPYM HHTEPBAJIBHOH OIEHKE HEM3BECTHOIO
napamMerpa reHepajbHOM COBOKYNHOCTH) — YHCJIOBOM HHTEPBAN, KOTOPBIA C
3aIaHHON JTOBEPUTEIIbHOW BEPOSATHOCTBIO HAKPBIBAET HEW3BECTHOE 3HAUYCHUE
rapamMerpa.

3aBucuMas nepeMeHHAasi — B PErPECCUOHHON MOJIEIU HEKOTOpas epeMeHHas Y,
ABJISIIOIIASICSL (DYHKIIMEH PErpecCUu ¢ TOUHOCTHIO JIO CIIy4allHOTO BO3MYIIICHUS.
3akoH pacnpenejieHusl CIYyYaHHOH BeJUYHUHbBI — BCSKOE€ COOTHOIICHHUE,
YCTaHABIIUBAIOIIEE CBS3b MEXKIY BO3MOKHBIMU 3HAYCHUSIMH CIIyYaiiHOM BEJIMYUHBI
Y COOTBETCTBYIOIIUMHU UM BEPOSTHOCTSIMH.

3HAaYMMOCTh HAa YPOBHe - i1 KO3(PQUIMEHTa YpaBHEHHUS PErpecCHH 3TO
O3HAYaeT, 4YTO TUIIOTE3y O PABEHCTBE €ro HYJII0 HaJ0 OTOPOCUTH HA YpPOBHE
3HAYUMOCTH.

HNupexce Jloy-:koHcoHA — 0000IIAIOMMI €KETHEBHBIM ITOKa3aTelb JICJIOBOU
AKTUBHOCTA W PHIHOYHON KOHBIOHKTYPBI, pPacCCUUTHIBAEMbIM (POHIOBOI Oupikeit
KaK MaTeMaTHU4eCKOe OXKUJaHUE KYpPCOB aKIUi U JIPYTUX IEHHBIX OyMar BeIyIInx
KOMIIaHUM.

HNHTepBanibHasi OlleHKAa MapaMeTpa — 4YUCIOBOW MHTEpBal ( , ), KOTOPBIA €
3aJJaHHOM BEPOSITHOCTBIO HAKPBIBAET HEU3BECTHOE 3HAYCHUE IapaMmeTpa
WNutepBan ( , ) Ha3bIBae€TCs JOBEPUTEIBHBIM, & BEPOSITHOCTh — JIOBEPUTEIILHOM
BEPOSITHO-CTBIO, WJIM  HAJEKHOCTHIO OLCHKU. HHTepBAJIbHON OLEHKOH
napaMeTrpa Ha3bIBalOT YHUCIOBOM MHTEpBal (JOBEPUTEIb-HBIM HHTEpPBAN),
KOTOPBIA € 3aJaHHOW BEPOSITHOCTHIO HAKPHIBAET HEWU3BECTHOE 3HAYCHUE
OLICHMBAaeMoOro mnapamMerpa. VHTepBasibHas OLEHKAa JAaeT MPEACTABICHUE O
TOYHOCTH M  HAJCKHOCTH TOYEYHOM OLEHKM T[apaMeTpa TI€HEpajbHOU
COBOKYITHOCTH.

KBapTuiab — 3HaueHusl NpU3HAKA, KOTOpHIE AENSIT PAHKUPOBAHHBIM pAIl Ha
YEThIPE PAaBHBIE 10 YHCIEHHOCTH YACTH.

KoBapuanus (KoppeasiiMOHHBII MOMEHT) [BYX CJIY4YallHbIX BeJHMYUH —
MAaTEMATHYECKOE O0XKUJIAHUE MPOU3BEIACHUSI OTKIOHEHUW ATUX BEJIIMYMH OT CBOUX
MAaTEMATUYECKUX OKHUIAAHUM.

Koppeaorpamma — rpaduk BbIOOpOYHON aBTOKOPPEIALMOHHON (QYyHKIIUU.
KoppeasimumonHast  cTraTUCTHYEeCKAsi 3aBHCUMOCTb —  COOTHOILICHHE,
COOTBETCTBHE, 3aBUCUMOCTh MEKYy JIByMs CIIy4YallHBIMUA NIEPEMEHHBIMH, ITPU 3TOM
KQXJIOMY  3HAUEHUKO  OJHOM  CIy4alHOM  NEPEMEHHOM  COOTBETCTBYET
OTIPEICJICHHOE YCIIOBHOE MaTeMaTHYECKOe OXKHUIaHue (CpeIHee 3HAaUCHHE) IPYTOH.
KoppeasiunoHHbIN aHAJIU3 — Pa3ge] MAaTEMAaTUYECKOW CTATUCTUKH, N3YUYarOIIAN
B3aHMHYIO 3aBUCHUMOCTb CIIyYalHbIX BEJUYHH.

Koy puuuent aproperpeccuu — x0d3QGUIUESHT KOPPEISIIUA MEKTY COCSTHUMU
BO3MYIIEHUSMU WU KOADOUITMEHT aBTOKOPPEIISIIHH.



Ko>¢pdunuent Bapumanmm — 10Ka3aTelb OTHOCUTEIBHON KOJIEOJIEMOCTH
MIPU3HAKA, OTHOIICHUE CPEAHET0 KBAAPAaTUYECKOrO0 OTKJIOHEHHS CIIyYalHOU
BEJINYMHBI K €€ MAaTEMAaTHUYECKOMY OKHJIAHUIO.

Kosdppunuent koppeasiumm JBYX CIYYallHbIX BeJIWYHH — BEJIMYMHA,
paccuuThiBaeMasi MO HAONIOJEHUAM HaJ JBYMS CIy4alHBIMU BEIUYMHAMHU U
XapaKTepU3yrollasi CTENEHb UX CBA3W; OTHOLIEHWE KOBAPUALIMHU JBYX CIyYalHBIX
BEJINYMH K IPOU3BEICHUIO X CPEAHUX KBAJAPATHUECKUX OTKIOHEHUHN.

Jlar — cmenieHrne BO BpEMEHM M3MEHEHHsI OJHOTO ITOKA3aTeNs MO CPABHEHHUIO C
W3MEHEHHUEM JPYToro.

JlaroBble mnepeMeHHbIe — TIEPEMEHHBIC, B3ATbIE B MPEABIAYIIAA MOMEHT
BPEMEHH M BBICTYNAIOIINE B KAYECTBE YHJAOTEHHBIX U 9K30T€HHBIX IEPEMEHHBIX.
JIlunum perpeccum (KpuBble perpeccun) — rpaduku QyHKIUN perpeccuu, Win
po-cTO perpeccuu Y o X u X mo Y.

MaremaTu4yeckass Mojae/Ib — MPEJICTABISECT PEaNbHBIA OOBEKT OINpECICHHBIMU
MaTEMaTUYECKUMH CTPYKTypaMH — (DYHKIUSIMHU, YPAaBHEHUSIMHU, HEPABEHCTBAMU U
T.IL

MareMaTHyeckoe OXHMIAHME — BaXXKHEUIIAs YHUCIOBAasg XapaKTEPUCTUKA
CIIy4YallHbIX BEJIIMYMH. MaTeMaTU4YEeCKUM OXUJIAHUEM JHUCKPETHOM CIy4anlHOU
BEJIMYMHBI HA3bIBACTCS CyMMa IPOU3BEACHUM BCEX €€ BO3MOXKHBIX 3HAYCHUM Ha
COOTBETCTBYIOIIME UM BEPOSATHOCTH.

MeToa CKOJB3AIIMX CPEeIHUX — METOJ BBIPAaBHUBAHUS (CIVIAKUBAHUS)
BPEMEHHOTO PAJa, T.€. BBIICICHUsS HECIYyYalHOW cocTaBiswome. OCHOBaH Ha
IIEPEX0/I€ OT HAYaJbHBIX 3HAYCHHM WICHOB psAa K MX CPEIHMM 3HAYCHUSAM Ha
WHTEpPBAJIE BPEMEHM, MJIMHA KOTOPOTO ompeneiieHa 3apaHee. [Ipu stom cam
BBIOpAaHHBIN MHTEPBAJI BDEMEHU «CKOJIB3UT» BHOJb Psija.

Mogaenu BpeMEeHHBIX PAAOB — K 3TOMY KJIACCy MOJENIEW OTHOCSTCA MOJEIN
TPEHJa U MOJEIU CE30HHOCTH.

Mopeb Ce30HHOCTH — XapaKTepU3yeT yCTONYMBBIE BHYTPHUIOAOBbIE KOJeOaHUs
YPOBHSI IOKA3aTeIsl.

MomHocTh (PyHKUIMS MOIIHOCTH) KPHMTEPHUSI — BEPOSITHOCTh HE JIOMYCTUTH
OLIMOKY BTOPOTO poja, T.€. MIPUHATH HYJIEBYIO TMIIOTE3Y, KOTJa OHA HEBEpPHA.
MyJbTHKO/UVIMHEAPHOCTL  —  BBICOKAash  B3auMHasi  KOPPEIMPOBAHHOCTH
OOBSCHSIONINX TEPEMEHHBIX; MOXKET MPOSBIATHCA B (DYHKIIMOHATIBHOM (SIBHOI) U
CTOXAaCTHUYECKOM (CKpBITOI) (hopmax.

Ouenka mnapamerpa — Bcskas (QYHKIUS pe3yiabTaTOB HAOIIOJCHUM HaJ
cilly4ailHO BenMuMHOM X (MHA4€ CTATUCTHKA), C MOMOILIBIO KOTOPOH CYIAT O
3HAYECHUAX Iapa-mMeTpa.

OuneHka HecMellleHHasi — OLIEHKAa, MaTEMAaTUYECKOE OXKHUIAHUE KOTOPOW PaBHO
VCTUHHOMY 3HAYEHUIO HCKOMOTO IMapaMeTpa.

Ouenka 3¢QpPexkTHBHAsT — HECMEIICHHAs OLEHKA, HWMEKIIAs MHUHUMAIbHYIO
JTACTIEPCUIO.
OneHka COCTOAITEJIbHAS — OILECHKA, CXOIAIIAsCS MO BEPOATHOCTH K

OLICHUBAEMOMY NapaMETPy C YBEIUYEHUEM YUCIIA UCTIBITAHUM.
[110THOCTh BEPOSITHOCTH (IJIOTHOCTh PAacCHpeAesieHUs] WM MPOCTO MIIOTHOCTH)
HEMPEPHIBHON  CIIy4allHOM  BENIWYMHBI X— TPOU3BOJAHAA €€  (QyHKIUU



pactipeneneHus. [IMOTHOCTH BepOATHOCTU (TUVIOTHOCTHb pPACHpPEACNICHUS WU
COBMECTHAs TUIOTHOCTb) HEMPEPBIBHON ABYMEPHOU ciydaitHO# Benumdu-HbI (X, Y)
— BTOpasi CMELIaHHAasl YacTHas POM3BOIHAS €€ (PYHKIIMK pacipeaesieHus, T.¢€.
Penpe3eHTATHBHOCTD (NIPEICTABUTENIBHOCTDH) BBIOOPKH — JTOCTATOYHO MOJIHOE
OTPAXXEHHE CBOWCTB TE€HEPAIBHOM COBOKYNMHOCTH. JlOJKHA yIOBIIETBOPSTH
cienyrouuM  TpeOoBaHUsAM: 1)  BJIEMEHThl T'€HEepajJbHOM  COBOKYITHOCTH
BBIOMPAIOTCS CIIy4ailHBIM 00pa3oM; 2) HE3aBUCUMOCTb PE3YJIbTATOB UCTIHITAHUN B
BBEIOOpKE; 3) ONpee/ieHHbIN (TIPaBIIIbHBIN) TI0100p 00beMa BRIOOPKH.
Pacnpenenenue(xu-kBagapar) ¢ K cremeHsiMH CBO0OABI — pACHPEACICHUE
CyMMBI KBaapaToB k HE3aBUCHUMBIX CIyYalHBIX BEJIHMYWH, PACIpPEICICHHBIX IIO
CTaHIAPTHOMY HOPMaJIbHOMY 3aKOHY.

Psiax AMHAMMKY — 4YKCIIOBBIE 3HAYEHUS CTATUCTHYECKOTO MOKA3aTelsl, IPEACTaB-
JIEHHBIE BO BPEMEHHOM IOCIEIOBATEIBHOCTH; PN, PACHOJIOKCHHBIM B
XPOHOJIOTHUYECKOUN MOCIIEI0BATEIIBHOCTH 3HAYEHUI CTATUCTUYECKHUX IMOKA3aTEIIEH.

HUcroynukmn:
1.  Bukunemwus. CBoboHas SHITUKJIOTICTHSI. Pexum JOCTyma:
https://ru.wikipedia.org/wiki
2. Bonbmias  coBerckast sHiukimonenus (bBCD).  Pexum  gocrtyma:

http://bse.sci-lib.com/
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