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ABSTRACT

Bachelor’s degree in 38.03.06 Trading business

Course title: “Econometrics”

Basic 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;

o 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-1);

o the ability to apply the basic methods of mathematical analysis and
modeling, theoretical and experimental research; possession of a mathematical
apparatus in solving professional problems (GPC -2).

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 «<FORUM»: INFRA-M,
2016. - 317 p. (rus). - Access: http://znanium.com/catalog/product/551567



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

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

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

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

Form of final control: exam



AHHOTaUMs K pado4eil mporpaMMe JUCHUIINHBI

«IKOHOMETPHUKA

Yuyebnslii  Kypc  «OKOHOMETpHKa»  MpeAHa3HAYeH JUIsl  CTYJIEHTOB
HarpasieHus noarotoBku 38.03.06 «Toprosoe aenoy.

JucuumnnuHa «9KOHOMETPUKa» BKIIOYEHA B COCTaB 0a30BOW 4YacTH OJOKa
«JlucuumIMHbI (MOTYJIN)».

OO11ast TPyI0eMKOCTh AUCITUTUTMHBI COCTaBIsIeT 4 3adeTHbIX enuHull, 144 daca.
Y4eOHBIM IJJAHOM  MPEIyCMOTPEHBI  JICKIIMOHHBIC 3aHATHS (36  yacos),
npaktuyeckue 3aHsatus (18 waco), nmaGoparopubie 3aHatus (18 uacoB),
camocTosiTeNIbHass pabotra crtyaeHToB (72 dwaca, B TOM umciae 54 4YacoB Ha
HOJrOTOBKY K 9K3aMeHy). JIMCIUIUIMHA peain3yeTcs Ha 2 Kypce BO 2 ceMecTpe.

JucuuminHa «OKOHOMETPUKA» OCHOBBIBACTCS Ha 3HAHUAX, YMEHHUSX U
HaBBIKaX, TOJIYYEHHBIX B pe3yJibTaTe HW3Y4YEHUs] IUCHUILUIMHBI «Maremartuka B
AKOHOMUKE», «MHUKPOIKOHOMUKa», «MakposkoHOMHKa», «Cratuctukay, «Teopus
BEPOSTHOCTEN U MaTeMaTU4ecKasl CTATUCTHUKA» U MO3BOJISIET OJTOTOBUTh CTYJIEHTOB K
OCBOCHMIO PsiJia TAaKUX NUCHUIUIMH, Kak «lloBenenue motpedurenein», «MapkeTHHT B
COLMAIBHBIX MEIHa», MPOXOXKICHUIO TMPAKTUKH W HAMKWCAHUU  BBIIYCKHOU
KBATM(PUKALIMOHHON pabOTHI.

ConepkaHue JUCHUMIUIMHBI COCTOUT W3 TPEX pa3JeloB U OXBATHIBAET
CJHEYIOIINI KPYT BOIPOCOB:

1. Beenenue B 3koHOMeTpHKy. JlaHHBIE M WX TMpeABapUTEIbHAs 0OpaboTKa.
KoppensiimonHblii ~ aHamM3 ~ KOJMYECTBEHHBIX  MEpeMeHHbIX.  KoadduimeHt
nerepmuHai.  Koadduiment  koppermsiim. KoppensiMoHHOEe — OTHOIIICHHE.
KoppensiimonHblid aHaJIi3 KOJIMYECTBEHHBIX MEPEMEHHbBIX. YaCTHBIE M MHO>KECTBEHHBIN
Kod(dUImeHTel  Koppersiiiu.  KOppernsiMOHHBIM ~ aHaM3  TOPSIIKOBBIX U
KaTeropru30BaHHBIX MIEPEMEHHBIX.

2. Perpeccronnbiii ananmm3. MeTon HaMMEHBIIMX KBAJIPaTOB. 3HAYUMOCTb
perpeccopoB 1 monenu. [IpoOnema MyJIbTUKOJUTMHEAPHOCTH. MeTonbl yCTpaHEHUs.

MGTOI[ TJIaBHBIX KOMIIOHCHT. FeTePOCKe,HaCTI/I‘-IHOCTB U aBTOKOppEBsIIUsA OCTATKOB.



B3pemennpii 1 0600menspii  MHK. Mopenmn ¢ mepeMeHHON — CTPYKTYpORL.
Hcnonb3oBanne namMMu-niepeMeHHbIX. HeomHopomHocTe  naHHbIX.  Henmueinble
MOJIEIH, TIOJJTArOIIMECS HEMOCPEACTBEHHOU MHeapu3anuu. [Iponenypa bokca-Kokca.
bunapable  pesyipTHpyrOIME — Mokasaremd.  Jlorur- M IpoOUT-MOnenu.
IIporao3upoBaHue TMHAMUKY SKOHOMUYECKHX ITOKA3aTeNICH.

3. Anamm3 BpeMeHHBIX psanoB. Tpena. CezoHHocTs. Lukin. AHamuTudeckue
TpeHabl. Ckoip3siiee cpeHee. DKCIIOHEHIIMAIBHO B3BEIIEHHOE CKOJIB3AIIEE CPETHEE.
Ce3oHHOCTh U ee ycTpaHeHue. Moaenu o6pabotku ocratkoB. ARMA-Monemn u ux
uaeHTU(UKaMsl. Y4eT BpeMEHHbIX JlaroB. MoJemu ¢ pacnpeieieHHbIMHU JiaraMu.
Mopnens Koiika. IlanensHble nanHble. Monenb ¢ (QuUKCHMpoBaHHBIMU 3(ddexTamu.
Cucrembl OTHOBpEMEHHBIX ypaBHeHHH. [Ipobiiema sunorenHocTy. THCTpyMeHTalIbHbIE
niepeMeHHble. BBeleHne B OLICHMBAHME C MCIIOJIB30BAHUEM CHEIUATU3UPOBAHHBIX
CTaTHUCTUYECKHX [TAKETOB.

Ileab — ycBOEGHHE CTYACHTaMM TEOPETHUUECKUX 3HaHWH, (OpPMHUpPOBAHHE
YMEHUI M TPAaKTHYECKHX HAaBBIKOB B OOJIACTH TPHUMEHEHUS KOJIMYECTBEHHBIX H
Ka4eCTBEHHBIX METOJOB IIPY IIPOBEICHUN U NPEICTABICHNH PE3yJIbTaTOB ITPUKJIIAIHBIX
UCCIIeIOBaHUM B 00J1aCTH TOPTrOBOTO JIENO.

3agaum:

e chopMUpOBaTh y CTYJEHTOB E€IUHYIO CHUCTEMY IOHSATUN, CBSI3aHHBIX C
NOJIydeHUeM H  0OpabOTKOM HSKOHOMHYECKMX JaHHBIX, HHTepIpeTanuei
NIOJIyYEHHBIX PE3YyJIbTAaTOB;

e 00y4YUTh CTYJEHTOB NPHUMEHEHHI0 3KOHOMETPUYECKUX MOJeNeH st
aJIeKBaTHOT'O OMUCAHUS CIOKHBIX SKOHOMUYECKUX MPOLECCOB U SIBJICHUM;

e HAy4YHUTh SKOHOMUYECKON MHTEPIPETALMH apaAMETPOB S3KOHOMETPUUECKUX
MOJICJICH;

e Pa3BUTh y CTYJACHTOB YMEHHE OLEHUBATh aJEKBAaTHOCTb MOJENEU U
CpPaBHUBATh KOHKYPHUPYIOIIHE MOJEIH;

e Pa3BUTh HABBIKM UCIOJIb30BAHUSI PA3IMUYHBIX CTATUCTUYECKUX KPUTEPHUEB
JUISl OLIEHKM 3HAYMMOCTHU IapaMETPOB MOJIEIU U MPOBEPKU TMIIOTE3 O 3HAUYECHHUSX

NapaMETpOB U CBA34AX MCXKAY HUMU,



e 00yunTh HaBbIKaM cOopa, o0OpaOOTKM U aHanmu3a HHQOPMAIHH,
UCIIOJIb3yeMOW ISl OLICHKM MapaMeTpOB SKOHOMETPUYECKON MOJENIH, YTO
OKa3bIBAET CYIIECTBEHHOE BJIMSIHUE HA IOCTOBEPHOCTh U TOUHOCTH MO/JIEIIH;

e Pa3BUTh CIOCOOHOCTh K AOCTPAKTHOMY MBILUIECHUIO, aHAJINU3Y, CUHTE3Y
chopMHpPOBATh JIOTUYECKUE CBSI3U C JPYTUMHU MpPEAMETaMH, BXOISUIMMU B KYpC
oOpa3zoBaHus;

e 00y4nuTh 0a30BBIM HABBIKAM MPOBEACHHSI SKOHOMETPUUYECKHX PACUETOB C
UCIIOJIb30BaHUEM TaOiMuHOrO mpoiieccopa MS Excel u npyrux mporpammMHBIX
IPOYKTOB.

JI1st yCHemHoro u3y4eHusi JUCUUIUIMHBI « DKOHOMETPUKA» Y 00ydaroIuxcs
JOJKHBI OBITH CPOPMUPOBAHBI CIEAYIOLINE NPEABAPUTEIbHBIE KOMIIETCHLINU:

e CIIOCOOHOCTh K  CaMOCOBEPIICHCTBOBAHMIO W  CAMOPAa3BUTHIO B
npodeccuoHanbHOM chepe, K MOBBIIIEHNIO0 00IIEKYIBTYPHOTO YPOBHS;

e TOTOBHOCTb MHTETPUPOBATHCS B HAYUYHOE, 00pa30BaTEIbHOE, SKOHOMHUYECKOE,
MOJIMTHYECKOE U KYJIbTYpPHOE NpocTpancTBO Poccumn u ATP;

e CIIOCOOHOCTBH HCIIOJIB30BATH COBPEMEHHbIE METOABl U TEXHOJIOTUU (B TOM
yucie nHpopMalMoHHbIe) B Mpo(PecCuoHaIbHON AeSTETbHOCTH;

e CIIOCOOHOCTbH K CAMOOPTaHM3AlUK U CaMO0Opa30BaHUIO;

e CIIOCOOHOCTH OCYIIECTBIATH COOp, XpaHeHUEe, O0OpadOTKy U OIICHKY
uHpopMaru, HeoOXOAUMOM JJ1s1 pellieHus] TPOoQPEeCcCUOHATBHBIX 3a]1a4;

e CIIOCOOHOCTh NPHUMEHATH OCHOBHBIE METOAbl M CPEACTBA IOTYUYCHMS,
XpaHeHus, nepepaboTku HMHPOpMaUUu U padoTaTb € KOMIIBIOTEPOM KaK CO
CPEIICTBOM YyMpaBJIeHUsI HHPOpMaLIUEH.

B pesynpraTe M3yueHUSs JAAHHOM JUCHUIUIMHBI Y  OOydYarolIuXcs
dbopmupyroTcs cieayomme oomenpodeccuoHanbHbie U TpodeccuoHaIbHbIE

KOMIIETEHIIUU (3JIEMEHTHI KOMIIETEHIUI):

Konx n popmyaupoBka
AL (popMyJTHp Jranbl popMHPOBAHUA KOMIIETEHHUH
KOMIETEHIIUH
OIIK-1 crtocoOHOCTH peniaTh HUCTOYHHKKA WH(POpMAIMK, HEOOXOAUMOU s
CTaHJapTHBIC 337291 3HaeT | mpoBeNCHMS MCCIENOBaHUM, crnocoObl padoThHI ¢
npodeCcCHOHATbHON 3apyOEKHBIMU U OTEUYECTBEHHBIMH 0a3amMu




JeSITEIbHOCTH Ha OCHOBE MPUMEHSITh nH(GOPMaITMOHHO—
UH(OPMAIMOHHON U KOMMYHUKAIIMOHHBIE TEXHOJOTUM ISl pPELICHUs

o YwMmeer .
oubmorpadudeckoit KyabTyphI CTaHJAPTHBIX 3ama4 npoQecCuOHaTBHON
C TIPUMEHEHUEM JESITEIIBHOCTH
nH(pOpMaITMOHHO—

KOMMYHHUKAITHOHHBIX

HaBBIKAMU PELICHUS TPOPEeCCHOHATBHBIX 3a/1aua C

TEXHOJIOTHI U C y4eTOM . z
Brnaneer | yuerom oCHOBHBIX TpeOoBaHM HH(DOPMALIMOHHON

OCHOBHBIX TpeOOBaHUI

HHGbOPMAIHOHHOIT 0€301acHOCTH
0€30I1acHOCTH
METOJOJIOTUIO TIPOBEICHHUS KOJIMYECTBEHHBIX U

Juger | KAUCCTBEHHBIX HCCIICIOBAHMM, 0a3oBbIC
OITK—-2 criocoGHOCTE 3aKOHOMEPHOCTH u MIPUHITATIBI
IPUMEHSATH OCHOBHBIE METO/IBI (YHKIMOHUPOBAHUS SKOHOMUYECKUX ITPOLIECCOB
MaTeMaTHYeCKOTo aHajn3a 1
MOJIETHPOBAHH, OTKCHIBATh HAOJIOaeMbIC SBIICHUS U TIPOICCCHI
TEOPETHUECKOTO I MOCPEJICTBOM TEOPETHECKUX u
SKCTIEPUMEHTATBHOTO YMeer | SKOHOMETPUYECKUX MOJENeH, TpaHCHOPMHUPOBATH
UCCIIE0BAaHMS; BIaICHUEM YHIpaBICHUCCKYIO npodiemy B
MaTeMaTHYeCKHMM annaparom MCCICAOBATCIECKIM BOTIPOC
NP PEIICHUN HaBBIKAMH  MPOBEJEHUS  KOJWYECTBEHHBIX U
HpO(l)eCCI/IOHaJ'IbHBIX HpO6J‘IeM Ka4CCTBCHHLBIX I/ICCJIG,Z[OBaHPIfI, HaBBIKaMH

Brnazneer | cucremaTu3anuu U aHaIU3a MOJYYEHHBIX JAHHBIX,
HNOJArOTOBKM  MCCIIEJOBAaTEIbCKUX  OTYETOB B
pamKax perieHus npodeccuoHalbHbIX TPodiieM

Jnst popMupoBaHus BhIIIEYKa3aHHBIX KOMIETEHIIMN B paMKax JUCHUILIUHbBI
«DKOHOMETPUKA»  TMPUMEHSAIOTCS  CIEAYIONIME  METOJAbl  aKTUBHOTO  /
WHTEPAKTUBHOTO OOYYEHHs: METOJ CHUTYallMOHHOTO aHaln3a (CUTyallMOHHBIC

321)121‘11/1), TECTUPOBAHNUC, KOMIIBIOTCPHOC MOJACIINPOBAHUC.

|. CTPYKTYPA U COJEP)KAHUE TEOPETUUYECKOM YACTHU KYPCA

Paznen |. OcnoBanusi 3xoHoMeTpuku (10 gac.)

Tema 1. BBenenne B sxonomerpuky. Koppeasimmonnniii anaiaus (5 gac.)

OcHoBanust skoHOMEeTpUKHU. Vcnonbp3yembie MeTobl. Beibopka. [lomymsius.
Tunoseie 3agaum skoHOoMeTpuku. Hopmuposanwme. IIpornosupoBanue. OueHka
TPYAHOAOCTYIHBIX i1 HaOmrofeHus mokasareneid. OIleHka He TOJIekKAIINX
M3MEPEHUIO MoKazaTeneil. OnTUMalIbHOE YIIPaBICHHE. JTalbl dKOHOMETPUUECKOTO
aHanu3a. KoppensunonHusiit aHaIu3 KOJINYECTBEHHBIX NEPEMEHHBIX.

Koaddumment nerepmunanmu. OCHOBHBIE MOKA3aTEIU TECHOTHI CTATUCTUYECKOMN
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cBsa3u. [IpoBepka rumnoressl 0 HaIMYUKU MAPHOW JIMHEMHOM CBS3H. JlOBEPUTENBHBIN
UHTEpBaNl JUIsi HWCTHMHHOTO 3HaueHus koddduumenta xoppensuuu. I[laphbie
HEJIMHENHBIE CBSI3U: KOpPEJSILMOHHOE oOTHomeHue. I[IpoBepka rumoressl o
HaJIMYHUH CBSI3M MPOU3BOJBHOTO BHUJA. JlOBEpUTENBHBIN MHTEPBaN IJI1 HCTUHHOIO
3HAYEHHUS KOPPEISIMOHHOIO OTHOILECHUS.

Tema 2. MHoKeCcTBeHHbIe JiMHelHbIe CBsaA3W. IlopsaakoBbie W
KaTeropu3oBaHHbIe nepemMennsle (5 yac.)

JIuneliHass 3aBUCUMOCTb OT HECKOJBKHUX OOBACHAIOIIUX IEPEMEHHBIX.
Yactable  (ouMILEeHHBbIE) KOA(UIMEHTHl  KOoppesisiiuuu. MHOXKECTBEHHBIN
ko3 uienT koppensiuu. IIpoBepka rumore3bpl O HaIUMYUM MHOMXKECTBEHHOMN
JUHEWHOU CBA3U. KoppenslMOHHbIA aHaIU3 HOPSIKOBBIX IEPEMEHHBIX. PAaHTOBBIN
ko3 urment koppemsauuu CrnupMeHna. PaHroBblii KO3 (UUKEHT KOppeasiuuu
Kennmamna. IIpoBepka TrumoTe3sl O HAIMYUHM CBSI3M MEXKIAY IOPSAIKOBBIMHU
nepeMeHHbIMU. CBsI3p  MEXKJy HECKOJIBKHMM IOPSAKOBBIMU IE€PEMEHHBIMU.
[IpoBepka TUMOTE3bl O HAIMYUU CBA3M MEXIY HECKOIBKUMH MOPSIAKOBBIMHU
nepeMeHHbIMU.  KOppensnOHHBIM aHaau3 KaTErOpU30BAHHBIX IEPEMEHHBIX.
Cimydam TECHOM CBS3M W HE3aBUCUMOCTM IIepeMeHHbIX. KBaapatuunHas

COIIPSKCHHOCTD —XaPAaKTCPUCTHUKA TCCHOTHI CBA3HU.

Paznen |l. PerpecuOHHBIN aHAIHU3 U IKOHOMETPHYECKOE MO/IeTUPOBAHNE
(14 gac.)

Tema 3. Perpeccuonnniii ananu3. MHK. MyabsTukoniuneapuocts (5
qac.)

Perpeccuonnniii  ananu3. JluneliHas perpeccus: MarpudHas —¢opma.
OueHnBaHue MapaMeTpoB. MeTon HauMeHbIIMX KBagpaToB. Ciydail mapHOM
perpeccumu. CaoiicTBa OLICHOK: COCTOSITEIbHOCTD, HECMEILEHHOCTb,
3¢ (eKTUBHOCTh. 3HAUYMMOCTh perpeccopoB. llocTpoeHue IOBEpUTETBHOTO
uHTepBaia. [IpoBepka rumnoTe3bl 0 3HAYUMOCTH MoAenu. Ommnoku cnernupuKaum
MOJENN: HCKJIYEHUE 3Hadalux nepeMeHHbIX. (ConocTaBleHHE MOJENEn.

MYJII)TI/IKOJIJII/IHeapHOCTB. 9BpI/ICTI/I‘I€CKI/Ie PEKOMEHOAIWKW  1JI1  BBIABJICHUSA
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YAaCTUYHOW  MyJbTHKOJUTMHEapHOCTH. OTOOp  Hambonee  CyIIECTBEHHBIX
OOBSCHSAIONMX TEPEMEHHBIX. METOo/l TJaBHBIX KOMIIOHEHT. ['eomerpuueckas
WHTEpHpEeTalns METO]a TJIaBHBIX KOMIOHEHT. [IpobieMa nHTEepnpeTanuy MeToa
TJIaBHBIX KOMIIOHEHT.

Tema 4. I'eTepockeqacTUYHOCTL W aBTOKoOppesinusi. HeoqHopoaHocTs.
Jammu-nepemennbie (5 yac.)

OO6o011eHHas IMHEITHAsA MOJENIb MHOKECTBEHHOU perpeccun. OO0OIIEHHBIN
METOJ] HAaMMEHBIIMX KBaJIpaToB. MoJenp € TeTepoCKEAAaCTUYHBIMU OCTaTKaMHU.
B3BemeHHbI METOI HAMMEHBIIUX KBaApaToB. [IpoBepka reTepocKkeTacTUYHOCTH.
[IpakTH4ecKkoe OLIEHUBAHUE MOJICNIU C TE€TEPOCKEAACTUYHBIMU OcTaTkaMu. Mojienb
C aBTOKOPpPEIUPOBaHHBIMH oOcTaTkaMu. (OOO0OIIEHHBII METOJ HAaWMEHBIIUX
kBaaparoB. IlpoBepka  aBTokoppemsumu. Kputepuit  JlapOuna-¥YoTcoHa.
[IpakT4YeCKOE OLICHUBAHUE MOJIEIM C aBTOKOPPEIUPOBAHHBIMU OCTATKaAMHU.
UrepatuBHas mnpouenypa KoxpeitHa-Opkarra. ToyedHbli IPOTrHO3 B MOJEIAX
JMHEWHOU perpeccuu. MHTEpBaIbHBIN NMPOTHO3 B MOJEIIAX JIMHEWHOW PETPECCHH.
HeomnopomHocts  gaHHBIX. Meron  JgaMMHU-TIepeMEHHBIX. YueT dddekra
B3aUMOJICUCTBUSL  conmyTCcTBytomux  (akTtopoB. IIpoBepka perpeccruoHHOU
OJTHOPOJTHOCTH JIBYX T'PYIIN HAOIIOJCHUM.

Tema 5. Hetuneitnbie Moaenu. Jlorur- u npoouT-moaesan (4 yac.)

Henunelinple mopenu, MOAMAIONIMECS HEMOCPEICTBEHHON JIMHEAPU3AIUU.
[TonmHOMUANBHBIE 3aBUCHMOCTH. [MunepOommueckue 3aBUCHUMOCTH.
DKCIOHEHIIMAIbHbIE 3aBUCUMOCTH. Jlorapudpmudeckue 3aBUcUMOCTU. CTENEeHHbIC
3aBucuUMoCTH. BeiObop Buaa 3aBucumoctu. Meros npo6 u ommbok. Meroa bokca-
Kokca. Buael 3aBucumocrteit B Merone bokca-Kokca. Pemerwaras mpouenypa.
bunapaesie  pesyapTHUpylOIIUE — TIOKa3arenud. Jlorur- W IpoOUT-MOMACIH.
[lpaktuueckass peanuzamust Jlorut- wu mpoOuT-mojaeneid. BBIBOA BECOBBIX
KOd(OPUITMEHTOB I KBagpaTUYHOTO TMoOJMHOMA. OTMpeneneHne CKOJIb3SIIETO
CpPEIHEro B KpaeBbIX Toukax. OmnpeneneHrue CKOJB3SIIEro CPeAHEro Mo YeTHOMY
YUCITYy TOYEK. DKCHOHEHIMAJIbHO B3BEIIEHHOE CKOJIb3sllee cpennee. Ce30HHOCTh

N €€ YCTpaHCHHC C IIOMOIIBIO CKOJIB3AIICIro CpECaHCro. A,ZI,ZII/ITI/IBHaH 141
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MYJIbTUIIIMKATUBHAA CC30HHOCTD.

Pa3neu |1l. AHaiu3 BpeMeHHBIX PSiIOB M NaHeJIbHBIX JaHHBIX (12 yac.)

Tema 6. AHaiau3  BpeMEHHBIX PAJOB. AHAJIUTHYECKHE H
aaropurMuueckne Tpenabl. Ce3oHHOCTH (4 yac.)

BBenenue B ananm3 BpeMeHHBIX psA0B. OCHOBHbIE (PaKTOphI, HOPMHUPYIOLTHE
BPEMEHHOU psiA. ANIWTHBHAs W MYJIbTHUIUIMKAaTUBHAasA Mozenb. HecmydaiiHas
COCTaBJISIIONIAsl BPEMEHHOTO psana. Kpurepuii cepuii, MOCTPOCHHBIM HA MEIHAHE.
Kputepuii Bocxonmdmux u HUcXoAsummx cepuid. Kputepuii A00e (kBaxpaToB
1ocJieI0BaTeNbHBIX pazHocTel). [TonnHOMuanbHble TPEeH Ibl. DKCIOHEHIUATbHBIN
TpeHA. AnroputMuyeckue TpeHbl. Ckoub3suiee cpennee. Hawnydime 3HadeHus
BECOBBIX KO3(PUIIUEHTOB.

Tema 7. Moaean oopadorku octatkoB ARMA. JlaroBbie moaen (4 yac.)

Mogenun 00pabOTKM  OCTaTKoB. ABTOperpeccus IEpBOro  MOpsijKa.
Mapxkosckuii niporiecc AR(1). ABToperpeccusi BTOporo nopsijaka. ABToperpeccus
nopsaka p. Moxemn ckonb3smero cpensero. CKomp3sinee cpelHee NEPBOro
nopsnka. Ckonb3siliee cpeaHee Mopsaka (. BbIsiBIeHHWE NOopsaka MOJAENIU C
IIOMOILBIO  KOppeJIorpaMM. ABTOPETPECCHOHHBIE MOJIEIU CO  CKOJIB3SALIUMU
cpenHuMH B octarkax. Omeparopsl caBura Bo BpeMmeHu. llpobGiema
nepenapamerpusanuu. [IpoBepka Bo3MoxkHOCTH yrpoieHus moaenu ARMA(p,q).
MHoromepHsiii BpeMeHHOU psna. JlaroBele mozenu. PerpeccMOHHBIE MOENH C
pacnpeneneHHbiMu taraMu. Mogens Koiika. [lonnHoMuanbHas naropast CTpykTypa
[Iupan ATMOH.

Tema 8. [TaneabHble naHHbIe. IIpodieMa 3Hg0reHHOCTH (4 Yac.)

[lanensHble panHble. [laHenbHBbIE [aHHBIE C HAJIWYUEM JBYX MEPHOJOB:
CpaBHEHHE <«JIO» U «mocie». Perpeccuss ¢ ¢ukcupoBaHHBIME 3 deKTamu.
WuauBunyanbHble U BpeMeHHbIE (pukcupoBaHHbIe 3 PexThl. OLleHuBaHUuE MOJIEIH
¢ ¢uxcupoBanHbiMi  ddextamu. [IpobGrema sHaoreHHocTH. Hamuwuue
nponyueHHol nepeMenHo. Ommbku u3MepeHus: perpeccopos. Camootbop mpu

dbopmupoBanuu BbIOOpKU. OIHOBPEMEHHOCTh. ABTOKOPPENSILHSA OMIMOOK MpH
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HaJMYUM JIaroBbIX INepeMeHHbIX. HcTpymeHThl. MeTon HMHCTpYMEHTaIbHBIX

IIEPEMEHHBIX.

Il. CTPYKTYPA U COJEP)KAHUE MPAKTUYECKON YACTHU KYPCA

IIpakTH4eckue 3aHATHS

(18 gac., B ToM uncie 9 yac. ¢ HCNOJb30BAHHEM METOI0B AKTHBHOI0 00yUeHHs])

3ansitne 1. BBenenue B 3koHOMeTpuKy. Koppeasimmonnblii anamus (4
qac.)

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

1. TunoBbie 3aa4l IKOHOMETPUKH.

2. DTanbl 5KOHOMETPUUECKOTO aHAJK3a.

3. bazoBble XapaKkTepUCTUKH BEIOOPKH.

4. TIpoBepka runoTe3bl 0 HAIMYKY MAPHOU TUHEHHOU CBSI3H.

5. loBepuTenbHbIE MHTEpBAN JUIsl WCTUHHOTO 3HAYEeHHs KOdPduIlMeHTa
KOPPEJSLHUU.

6. [IpoBepka rumoTe3sl 0 HATMYUHU CBS3HU MPOU3BOJILHOTO BU/IA.

7. loBepUTENbHBI WHTEPBAT JJii UCTUHHOTO 3HAYEHUS KOPPEISIIHOHHOTO
OTHOIIICHMUS.

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

(6a30BBIEC XaTAKTEPUCTUKH).

3ansiTue 2. MHo:XecTBeHHbIe CBsI3U. [lopsAikoBbIe U KATEropu3oBaHHbIE
nepeMeHHble (4 4yac.)

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

1. MHOXeCTBEHHBINH KOADPHUITUEHT KOPPEIAIUH.

2. TIpoBepka runoTe3bl 0 HAIMYUK MHOKECTBEHHOM JIMHEHMHOM CBSI3H.

3. PanroBslit koaduiment koppensaiuu CrimpMeHa.
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4. Panrossiit kK03 dunmeHT koppensun Kennamna.

5.I[lpoBepka THUMOTE3bI O HATUYUHA CBA3HM MEXAY HOPSAKOBBIMU
epeMeHHBIMH.

6. KBagpaTuuHasi conpsiKeHHOCTh —XapaKTePUCTHUKA TECHOTHI CBS3H.

7. Pemenue cuTyallMOHHBIX 3a]a4. 3ajada «3apIuiata, CTax U 00pa30BaHUE»

(MHOKECTBEHHAsI TUHEHHAS CBSI3b).

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

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

1. JIunelinas perpeccus.

2. CBOMCTBA OIICHOK.

3. 3HaUYUMOCTh PErPECCOPOB.

4. ITpoBepka rurnoTe3bl 0 3HAUUMOCTH MOJICIIH.

5. MeTo riaBHBIX KOMITOHEHT.

6. Pemenne curyanmoHHbix 3amad. 3amava «[Ipomaxu B 3aBUCHMOCTH OT
IeHb» (nMuHelHas perpeccus). 3amada «lIpogaky B 3aBUCHMOCTH OT IIEHBI U
pekiIaMbl» (MHOXKECTBEHHAsI pErpeccusi).

3ansitue 4. B3Bemennblii u 0000mennblii MHK. HeomHopoaHocTb.
JlamMu-nepeMeHHble (2 yac.)

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

1. Mogeinb ¢ TeTepOCKEeTaCTUYHBIMU OCTATKAMH.

2. B3BeleHHbI METO/T HAUMEHBIITUX KBaJAPaTOB.

3. Mojienb ¢ aBTOKOPPEITUPOBAHHBIMH OCTaTKAMH.

4, [IpakTHUeCKO€  OIIGHMBAHME MOJEIM C  aBTOKOPPEIMPOBAHHBIMHU
OCTaTKaMH.

5. Meton ntaMMu-niepeEMEHHBIX.

6. [IpoBepka perpeccCuoHHONM OAHOPOIHOCTH ABYX I'PyHI HAOJIOICHUN.
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7. Pelienne cuTyallMOHHBIX 3amad. 3ajgadya «llena kBapTupb» (MOAenb ¢
reTepOCKENACTYMHOCTEIO). 3ajada «/lMHaMHMKa peaJbHOr0 OOMEHHOIO Kypca»

(MoZIeNIb ¢ aBTOKOPPEIIAIINEH ).

3ausitue 5. Hesimueiinbie Moaesn. JIorur- u npoour-moaesiu (2 yac.)

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

1. [TommHOMUANTBEHBIE  3aBUCUMOCTH. | mmepOosmyueckne  3aBUCUMOCTH.
DKCMOHEHIIMAIbHBIE 3aBUCUMOCTH. Jlorapudmudeckue 3aBUCUMOCTH.

2. Meton bokca-Koxkca.

3. [Ipaktruueckas peanusamnus JIoruT- ¥ MpoOUT-MOICIICH.

4. DKCIIOHEHIIUATILHO B3BEIICHHOE CKOJIB3AIIEe CPEIHEE.

5. Ce30HHOCTH U €€ YCTPaHEHHE C TIOMOIIBIO CKOJIB3SIIET0 CPEAHETO.

6. Pemenue cutyallMOHHBIX 3a1ad. 3agava «PeanbHbII OOMEHHBIM Kypc H

cpenuenymieBoii BBID» (Henuneiinbie Moienu).

3ansiTie 6. AHaAIM3 BpPEMEHHBIX PHA0B. AHAJIWUTHYECKHEe H
ajJroputMuyeckuerpenibl. Ce30HHOCTB (2 yac.)

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

1. ApnuTrBHAS U MYJbTUITUKATUBHAS MOJICIT.

2. Hecmydaiinasi cOCTaBIISIOIIAs BPEMEHHOTO Psifa.

3. Kpurepuii Bocxosmnux u Hucxoasmux cepuid. Kpurepuit A66e.

4. TlonuHOMUATHHBIC TPEH/IBI. DKCNOHCHITMATbHBIN TPEH]I.
AJTOPUTMUYECKUE TPESHIBI.

5. Cxomnb3siiee cpeaHee. Hawnyumme 3HAYCHUSI BECOBBIX
ko3 puIeHTOB.

6. Pemenne curyarmmonHsix 3amad. 3amada «Kypc nommapa  (kpurepuu
HEU3MEHHOCTH CPEIHETO)». 3agaua «JluHamuka BBII CIIIA»

(OKCNIOHEHIIUATIBHBIA TPEH]T).
3auarue 7. ARMA-moaeaun. Jlaroppie Mojaeau. JHIAOTeHHOCTL U IV-
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perpeccus (2 Jac.)

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

1. Monenu oOpaOOTKH OCTaTKOB. ABTOpErpeccHsi IEpBOTO M BTOPOIO
nopsiKa. ABTOperpeccus mopsaka p.

2. Ckonp3sinee cpeaHee neporo nopsijaka. Ckob3siee cpeaHee mopsaka q.

3. ABTOpErpecCHOHHBIC MOJIETH CO CKOJIB3SIIUMH CPETHUMHU B OCTaTKaX.

4. PerpeccroHHBIE MOJENH C pacupereseHHbIMU Jlaramu. Monens Koilika.

5. Pemenue curyauroHHbix 3amad. 3amada «Kypc mommapa» (Mojaenb

aBroperpeccuu AR(1)).

JlaGoparopHbie padoThbI
(18 yac., B ToM uncjie 9 yac. ¢ HCNOJIb30BAHUEM METOI0B AKTHBHOIO

00yueHus)

JlaGoparopHasi pabora Ne 1. KoppeasiunonHuslii anaaus (4 yac.)

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

1. COop 1 moAroTOBKa AAaHHBIX K 00pabOTKeE.

2. ®opMHUpOBaHUE ANTOPUTMA TPOIEAYP aHAIU3a U MOJICTUPOBAHMUSI.

3. Pa36op maros mo pabote ¢ mporpaMMHBIM 00ECTICYCHUEM.

4. [TpoBepka rUMOTE3bI O HAIMYMH NTAPHOW JTMHEHHOHU cBsi3u B EXcel/R.

5. loBepuTenbHpIi MHTEpBaJ JUIsl WCTUHHOTO 3HAaYeHUs KoddduimeHTa
koppesiiuu B Excel/R.

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

7. JloBepUTENbHBI WHTEPBAN JJI1 UCTUHHOTO 3HAYEHUS KOPPEISIUOHHOTO
otHoienus B Excel/R.

8. Pemenue cutyanmoHHbix 3amauy B EXcel/R. 3amaua «Ctaxx u 3apruiatay
(mokazaTenu mapHOU CBSA3M).

JlaGoparopuasi padora Ne 2. MHokecTBeHHbIe cBsi3M. IlopsitkoBbie

KaTeropu3oBaHHbIE IepeMeHHbIe (4 yac.)
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Memoo akmuenozo / UHmMEPAKMUBHO20 00YUEHUA — MEMOO CUMYAUUOHHO20
ananuza (cumyayuonnsie 3adauu) (2 uac.)

1. C60op 1 MOATOTOBKA JAHHBIX K 00padOTKe.

2. ®opMupoBaHHUE AITOPUTMA TIPOIICTYP aHATN3a U MOJCITUPOBAHUS.

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

4, MHoxecTBeHHbIN kKoadduiineHT koppeisaunu B Excel/R.

5. IIpoBepka rumoTe3bl O HAIWYMU MHOXKECTBEHHON JIMHEHHON CBS3U B
Excel/R.

6. PanroBsiii koadduiment koppemnsiuu Crimpmena B Excel/R.

7. Panrosbiii koaduimenT koppensaiuu Kennamia B Excel/R.

8. IlpoBepka TruUIMOTE3bl O HAJUYMH CBSI3M  MEXKIY TMOPSIKOBBIMU
nepemeHHbIMH B Excel/R.

9. KBanpatuynas conpsbkeHHOCTh B Excel/R.

10. Pemenne cutyanmonnbix 3amad B Excel/R. 3amaua «PamxupoBanue
npoekToB» (koddduiuent Cnupmena, kosdpduuuent Kennamia, kodppuuueHt
KOHKOpAamnuu). 3agadya «3aBUCUMOCTh OIUIaThl  Tpyda OT 0OOpa30BaHUMD

(KaTeropu30BaHHBIC IEPEMEHHEIE).

JlaGopaTtopuasi padora Ne 3. Perpeccuonnsnnii anaaun3. MHK. Merton
rJIABHBIX KOMIIOHEHT (2 4ac.)
Memoo akmuenozo / UHmMEPAKMUBHO20 00YUEHUA — MEMO0 CUMYAUUOHHO20
ananu3a (CUTyalluOHHbIE 3adauu) (2 yac.)
1. Coop u moATroTOBKA JaHHBIX K 00paboTKe.
. @opMHpOBaHKE ANTOPUTMA MPOIEAYP aHATHU3A U MOJICTUPOBAHMUSI.
. Pa36op maroB no pabote ¢ nporpaMMHBIM 00ECIICYEHUEM.
. Jluneitnas perpeccus B Excel/R.
. CBoiictBa onenok B Excel/R.
. 3HaYMMOCTh perpeccopos B Excel/R.

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

o N oo o1 A W DN

. Meron rinaBubix komnoHeHnT B Excel/R.
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9. Pemienne curyanmoHHeix 3amad B EXxcel/R. 3amaga «[Ipomaxku B
3aBUCUMOCTH OT LI€HBI, PEKJIaMbl M MPa3JIHUKOB» M JIp. 3ajada « IMIHUPUUYECKOE
uccienoBanre Ha ocHoBe ompoca BIIMOM nepen Beibopamu 2007 r.» (MeTon

TJIaBHBIX KOMHOHeHT).

JlabopaTtopnasi padora Ne 4. B3pemennblii u 0000mennbii MHK.
Heoxnopoanocts. laMmmu-nepemennsbie (2 yac.)

Memoo akmueno2o / UHmMEPAKMUBHO20 00YUEHUA — MEN OO CUMYAUUOHHO20
ananusza (cumyayuonnsie 3aoauu) (1 uac.)

1. COop 1 moAroTOBKAa AAaHHBIX K 00pabOTKeE.

2. dopMupoBaHue aIropuT™Ma MPOIEAYP aHaIH3a U MOJICIIUPOBAHHS.

3. Pa36op maros mmo pabote ¢ mporpaMMHBIM 00ECTICYCHUEM.

4. Mogens ¢ reTepocKkeaacTHUHbIMK ocTaTKamu B EXcel/R.

5. B3BelieHHbINH METO HAMMEHbBIINX KBaapaToB B EXcel/R.

6. MoJienb ¢ aBTOKOppeIMpOBaHHBIMU ocTtaTkaMu B Excel/R

7. IlpakTHueckoe OICHUBAHUE MOJIEIN C aBTOKOPPEIUPOBAHHBIMUA OCTATKAMHU
Excel/R.

8. Meton nammu-tiepeMeHHbIX B EXcel/R.

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

10. Pemenne curyarmoHHeix 3amad B EXxcel/R. 3amaua «Cropoc Ha
MOpOXeHOe» (AHaNMM3 CE30HHOCTH C TOMOIIBIO JTaMMH-TICPEMCHHBIX). 3amada

«/lononuurtenbHas BBIOOpKa» (aHAIN3 OJHOPOJHOCTH BEIOOPKH).

JlaGoparopnass padora Ne 5. Heauneiinole moaeau. JIorur- m nmpoouT-
Moaeau (2 yac.)

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

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

2. ®opMHUpOBaHUE aJTOpPUTMa MPOLEAYpP aHaiu3a M MOJEIUPOBAHUS B
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Excel/R.

3. Pa30op maros mo pabote ¢ mporpaMMHbIM oOecrieucHreM B EXcel/R.

4. ITonmMHOMUANIBHBIE, TUTIEPOOINISCKUE, IKCTIOHCHITUATBHBIE 3aBUCUMOCTH U
jorapudmuueckue 3aBucuMocTr B Excel/R.

5. Meron bokca-Kokca B Excel/R.

6. [IpakTuueckas peanusarus Jlorut- u npoout-mozeneii B Excel/R.

7. DKCIIOHEHITMAIEHO B3BEIICHHOE CKOJb3sIIee cpeanee B Excel/R.

8. Ce30HHOCTh M €€ YCTPAaHEHHE C TOMOIIBIO CKOJB3SIIETO CPEIHEr0 B
Excel/R.

9. Pemenue curyanmoHHbIX 3a1a4d B EXcel/R. 3anaua «IIpemioxeHue akiymiy»

(Meton bokca-Koxkca). 3amaua «Bianenbibl aBToMoOmiei» (JIorut-moien).

Jlaboparopnass padora Ne 6. AHaauM3 BpPeMEHHbLIX PSIO0B.
AHaJIMTHYECKHE U AJITOPUTMHYeCKHeTPeHabl. Ce30HHOCTH (2 Yac.)

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

1. COop 1 MoATroTOBKA JAaHHBIX K 00padOTKe.

2. ®opMHUpOBaHUE ANTOPUTMA TPOIEAYP aHAIHM3a U MOJICTUPOBAHMUS.

3. Pa36op maroB mo pabote ¢ mporpaMMHBIM 00ECTICYCHUEM.

4. AnMTHBHAS U MYJIbTUIUTMKaTHBHAS Mojenb B Excel/R.

5. Hecnyuwaiinas cocrasisromas BpeMeHHoro psijga B Excel/R.

6. Kpurepuii Bocxomsanmx u Hucxomsumx cepuit. Kpurepuit A66e B Excel/R.

7. IlomnHOMHUAIBHBIE TPEHBI. OKCHOHEHIINATbHBIN TPEHJ.
Anroputmuyeckue TpeH sl B Excel/R.

8. Cxonb3siiee cpeauee. Hawnmyammme 3HAYCHUSI BECOBBIX
ko3¢ durmentoB B Excel/R.

9. Pemenune cutyanmoHHbIX 3amad B EXxcel/R. 3amaua «IlokBapranbHas
JVHAMHUKa 4ucia BiajaenblieB cMmaptgoHoB B Poccum». 3amaua «lIpomaxu

MOPOIKCHOTO» (a,Z[,Z[I/ITI/IBHaSI 1 MYJIbTUIIJIMKAaTUBHAA C€30HHOCTB).

JlaGopaTropuass padora Ne 7. ARMA-monenn. JlaroBble MoaeJIu.
OHaoreHHocTh u I'V-perpeccus (2 uac.)
Memoo akmuenozo / UHmMEPAKMUBHO20 00YUEHUA — MEMOO CUMYAUUOHHO20
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ananuza (cumyayuonnsie 3a0auu) (1 uac.)

1. Coop u moAroTOBKA JaHHBIX K 00paboTKe.

2. ®opMHUpOBaHUE AITOPUTMA HPOLEAYP aHAIU3a U MOJICTUPOBAHMUS.

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

4. Mogenn 00pabOTKM OCTAaTKOB. ABTOpErpeccusi MEpBOr0 U BTOPOTO
nopsijika. ABroperpeccus nopsiuka p B Excel/R.

5. Ckonb3diiee cpenHee nepBoro nopsanka. Ckomib3dilee CpeHee nopsiaka q B
Excel/R.

6. ABTOpErpecCHOHHBIC MOJIEIH CO CKOJB3SIIMMH CPEIHHUMH B OCTaTKaxX B
Excel/R.

7. Perpeccuonnsle Mojelu ¢ pacnpeneneHHbIMH Jiaramu. Monens Koiika B
Excel/R.

8. Pemienne cuTyallMOHHBIX 3ajJad. 3ajgada «JlonrocpouHoe BO3ACHCTBUE
pEeKJIaMbl: JIaroBble MOJIEIH (JIaroBble MOAENH)». 3anada «OIEeHUBAHHUE CIIPOCay

(IV- perpeccus).

I1l. YHEBHO-METOAUYECKOE OBECIIEYEHUE
CAMOCTOSTEJBHON PABOThI OBYYAIOIIUXCSI

Y4yebHO-MeToAnUECKOe oOecrieueHue CaMOCTOSITEJIbHON paboThI
oOyuJaromuxcs Mo JUCHUIUIMHE « DKOHOMETpHKa» npeacTasieHo B [Ipunoxenun 1
Y BKJIIOYAET B ceO0sl:

— MJIaH-TpaduK BBHIMOIHEHUS CaMOCTOSTEIBHON palOoThl MO AMCIUILINHE, B
TOM YHCJI€ TPUMEPHBIE HOPMbI BPEMEHHU Ha BBIIIOJIHEHUE M0 KaXKIOMY 331aHHUIO;

— XapaKTepUCTHKA 3aJaHUM JJIsI CAaMOCTOSITENTLHOW PabOThl 00YJArOIIUXCS U
METOJIUYECKIE PEKOMEH/IAINHY TI0 UX BBITTOJIHEHUIO;

— TpeOoBaHUSI K  MPEACTaBIEHUIO W O(QOPMIICHHIO  pe3yJabTaTOB
CaMOCTOSATEILHON pabOTHI;

— KPUTEPUHU OLIEHKU BBITTOJIHEHHS CAMOCTOSTEILHOM pabOTHI.

IV. KOHTPOJb JOCTUKEHMS LEJIEN KYPCA
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Ne Konrpouaunpye- | Koabl u 3Tansl Ouenounbie cpeacTna
. /;I Mbl€ pa3ebl ¢popmupoBanus TeKy i MPOMEKYTOYHAST
AUCHUTLTHHBI KOMMeTEeH Uit KOHTPO.Ib arrecTanus
PacuerHo-
rpadudeckas
patora (IIP- Konrpomasnas pabora (ITP-2),
3uaer | 12)
3amauu: 2,4, 7
CutyanvoHHbI
Pasien L e 3agaum (I1P-
11)
OcHoBaHus
PacuetHo-
YKOHOMETPHUKHU
rpadugeckas
pab6ora (I1P- i
1 Pazpmen I1. | omk1| Vueer |12) KonrpomnbHas pabora (IT1P-2),
PerpecruonHnblii 3amauu: 2,4, 7
CutyannoHHbI
aHajIu3 u
e 3aaauu (I1P-
SKOHOMETpHUYEC 11)
Koe
PacuerHo-
MOJICTTUPOBAHUE
rpadudeckas
pabora (ITP- Konrpomnbnas pabora (ITP-2),
Bnaneer | 12)
3amauu: 2,4, 7
CutyainuoHHbI
e 3agaum (I1P-
11)
PacuerHo- KouTponbsHas padora (ITP-2),
rpaduyeckas 3amauu: 1, 3, 5,6
Paznen L. pabota (I1P-
OcHoBanus 3naer | 12)
HKOHOMETPHUKHU CuryanMoHHBI
e 3agaun (I1P-
Paznen II. 11)
PerpecruoHHbIi PacuetHo-
aHaIu3 U rpaduueckas
OROROMETPHHCE | or1K- padora (ITP- Konrponsnas pabora (ITP-2),
2. | koe Ymeer | 12)
2 3agauu: 1,3,5,6
MOJICTTUPOBAHUE CuryanoHHBI
e 3amaun (I1P-
Pazgen I11. 11)
Ananuz PacuetHo-
BPEMEHHBIX rpaduueckas
pAROB 1 padora (I1P- KonTponsHnas padora (ITP-2),
MaHEJIbHBIX Bnaneer | 12)
3amaun: 1,3,5,6
JTaHHBIX CutyannoHHBI
e 3amauu (I1P-
11)

TurnoBble KOHTPOJBHBIE 3a/IaHUSI, METOJUYECKUE MaTE€pPHUaIbl, ONPEICISIONINE
NPOLEAYPhI OLICHWBAHUS 3HAHWHN, YMEHUN U HaBBIKOB U (MJIM) OIBITA JEATEIbHOCTH,

a TaKXXC KPHUTCPHU H IIO0KA3aTCJIH, HCO6XOI[I/IMBI€ JJIs1 OLICHKU 3HaHI/II\/’I, YMGHHﬁ,
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HABBIKOB U XapaKTEPHU3YIOIIME 3Tanbl (OPMUPOBAHUS KOMIIETEHLMH B IMpolecce

OCBOEHHS 00pa30BaTEIbHON MPOrPAMMBI, MpeIcTaBieHbl B [Ipuioxenun 2.

V. CIIMCOK YYEBHOU JIUTEPATYPbHI U UH®OPMAIIMOHHO-
METOIUYECKOE OBECIIEYEHHUE JUCHUIIJINHBI

OcHoBHas JuTEeparypa

(271eKmpoHHble U nedamuvle U30aHus1)

1. bannun, K.B., DxoHoMmerpuka: yueoHoe nocodue / K.B. banaun, O.®.
beictpoB, M.M. Cokomnos, - 2-¢ u3a. - M..IOHUTU-TAHA, 2015. - 254 c. -
Pexxum nocrtyna: http://znanium.com/catalog/product/872333

2. bopoauu, C.A., Dxonomerpuka. [Ipaktukym: yueoHoe mocodue / C.A.
bopoanu. - M.: HULl UHOPA-M; Mnu.: Hos. 3nanune, 2014. - 329 c. - Pexum
nocryma: http://znanium.com/catalog/product/440758

3. Hesexxun, B.II., IlpakTudeckas sKOHOMETpUKa B Keiicax: ydeOHOE
nocooue / B.II. Heexxun, F0.B. Heexun. - M.: ]I «®DOPYM» : UHOPA-M,
2016. - 317 c. - Pesxxum poctymna: http://znanium.com/catalog/product/551567

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

5. CokosoB, I'.A., DKOHOMETpHKA: TEOPETUUYECKUE OCHOBBI: yueOHOE
rmocooue / I'.A. Cokonos. - M.: HUL] UH®PA-M, 2016. - 216 c. - Pexum
noctyna: http://znanium.com/catalog/product/503663

6. Axosnes, B.Il.,, DOxonomerpuka: yueOnuk / Sxomie B.II. - M.:
Jamkos 151 K, 2016. - 384 C. - Pexum JIOCTyIIA:
http://znanium.com/catalog/product/519496

JlonmosHUuTEILHAA JIUTEPATypPa

(newammuvle u 31eKMpPOHHbBIE U3OAHUSL)
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1. AiiBazsiH, C.A., Metonsl skoHoMeTpukn: ydeOHuk / C.A. AiiBazfH;
MockoBckas mikojia 3koHomuku MI'Y um. M.B. JlomonocoBa (MIIID). - M.:
Maructp: HMH®PA-M, 2010. - 512 c¢. - Pexum  pgocryna:
http://znanium.com/catalog/product/196548

2. AiiBazsH, C.A., DOKOHOMETpHKa - 2: MNPOJIBUHYTBIA KypC C
npwiokeHussMu B ¢uHaHcax: yueOHuk / C.A. A#BazsH, [Jl. PaHTanuuHu;
MockoBckas mikojia 3koHomuku MI'Y um. M.B. JlomonocoBa (MIIID). - M.:
Maructp: HHUL[ HWHOPA-M, 2014. - 944 c¢. - Pexum pocrymna:
http://znanium.com/catalog/product/472607

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

4, bepesunen, . B., OcHoBbI 3Kk0HOMETpUKH: yueOHOe Ttocobue / U. B.
bepesunen; Bricimas mkona menemkmenta CIIOLY. - 4-e usg., uchnp. u jom. -
CII6.: U3a-Bo «Bpicias mkonaa MeHepxkMenTa», 2011, - 192 c. - Pexxum nocryna:
http://znanium.com/catalog/product/492715

S. Banentunos, B.A., DxoHoMeTpuka: npakTukyM / Banentunos B.A., -
3-¢ ma. - M.. Jamkop u K, 2016. - 436 c. - Pexum npocryna:
http://znanium.com/catalog/product/414907

6. HaiiutOeros, J[.M., KoMmnbloTepHble TEXHOJIOTMU aHaIN3a JaHHBIX B
skoHOMeTpuke: MoHorpadus / J[.M. Jlaituroeros. - M.: UH®PA-M: By3oBckuii
y4eOHUK, 2008. - 578 C - Pexum JOCTyma:
http://znanium.com/catalog/product/143137

1. Konemaes, B.A., Dxonomerpuka: yueonuk/ B.A. Komemaer. - M.:
NMHOPA-M, 2004. - 160 C. - Pexum JIOCTyMa:
http://znanium.com/catalog/product/70886

8. Hosukos, A.W., DxoHomerpuka: yuedHoe nmocodue / A.U. HoBukos. -
M.: NHO®PA-M, 2003. - 106 C. - Pexxum JIOCTyTIA:
http://znanium.com/catalog/product/67087

9. Hosukos, A.W., DxoHoMeTpuka: yueoHoe nmocodue / A.. HoBukos. -
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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:
yaeoHoe nocobue / K.O. [Tmoxotaukos. - M.: By3oBckuii yaeonuk, 2010. - 298 c. -

Pexxum moctyna: http://znanium.com/catalog/product/177719

11. [exonmuu, B.}1O., Dxonomerpuka: yuebnuk / B.C. Tumodeen, A.B.
dagneenkos, B.JO. Ilexommuu - Hoocu6.: HI'TY, 2013. - 340 c. - Pexum
nocryma: http://znanium.com/catalog/product/546264

Ilepedyensb pecypcoB MH(OPMAINIMOHHO-TEJIEKOMMYHUKAIIMOHHOI CeTH

«AHTepHeT»

1. Freedom Collection Ha ropTase ScienceDirect
http://www.sciencedirect.com/
2. OnexktpoHHas  Oubmmoreka W 0a3pl  gaHHbIXx  JIBOY

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

3.  DrekTpoHHO-OMOIMOTEUHas cucTteMa «Jlanby http://e.lanbook.com

4.  DnexTpoHHO-OMOMMOTEeYHass cucteMa «HaydHO-M3AaTENbCKOTO IEHTpa

NH®PA-M» http://znanium.com

5.  DeKTpOoHHO-OMOIMOTEUHAS cucrema bubmmoTex.

http://www.bibliotech.ru

6. DIeKTpOHHBIH Karajgor HaydHoi OubOmuoreku JIB®Y http://ini-
fb.dvgu.ru:8000/cqi-bin/gw/chameleon

7. Hayunas 6ubnmnoteka KubepJlenunka: http://cyberleninka.ru/

8. MACMMU - areHTCTBO MapKETHUHTOBBIX HCClIeoBaHUM (TIpoeKT «OHIaitH

MouuTOp»): http:// www.onlinemonitor.ru

9. ®ownx odmiecTBeHHoro MueHus: http://www.fom.ru
10. ®denepanbHas ciyx06a roCyJ1IapCTBEHHOM CTaTUCTHUKU:

http://www.gks.ru/
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11. Poccuiickuii MOHUTOPHUHI 3KOHOMHUYECKOI'O IOJIOKEHHUS WU 3J0pPOBbS

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

12. DOxonomerpuka (Econometrics) Hna miarpopme COURSERA:

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

IepeyeHb HHGPOPMAUOHHBIX TEXHOJIOTHHA

H NMMporpaMmMHoOro ob0ecreuyeHus

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

2. [Iporpammuoe obecnieuenue: R

V. METOANYECKHE YKA3AHUA 11O OCBOEHUIO JTUCIHUIIJIMHBI

Peanuzanus AuCUMILIMHBL « DKOHOMETPUKA» IMPEAyCMATPUBAET CIEAYIOLINE
BUJIbI Y4eOHON paOOThI: JEKUNUU, TPAKTUUECKUE 3AHITHS, TaOOPATOPHBIE 3aHATHUSA,
CaMOCTOSITENIbHYIO PAa0OTy CTYIEHTOB, TEKYLIUH KOHTPOJIb U MPOMEKYTOUHYIO
aTTeCTAlHIO.

OcBoeHune  Kypca  JMCHMIUIMHBI  «ODKOHOMETPHKa»  MPEIosaraer
PEUTUHIOBYIO CHUCTEMY OLEHKM 3HAaHUM CTYACHTOB W TNPELyCMaTpPHUBAET CO
CTOPOHBI MpenoAaBaTeNsl TEKYIIMd KOHTPOJb 32 IOCEUICHUEM CTYAECHTAMH
JeKIUH, OATOTOBKOW U BBIIIOJHEHUEM BCEX KOHTPOJIBHBIX padOT ¢ 00s3aTEIbHBIM
IPEIOCTABIEHUEM OTYETa O padoTe, BHIMOJIHEHUEM BCEX BUJOB CaMOCTOSTEIbHOMN
paboThI.

[IpoMexyTOUHOW aTrTecTauueld Mo AUCHUIUIMHE « DKOHOMETPHUKA» SBIISIETCA
HK3aMEH, KOTOpbI NPOBOJUTCA B BHJAE KOHTPOJIBHOM paboTel B Qopme
MPaKTUYECKOTO 3a/1aHuUs.

B Teuenue yueOHOro cemecTpa o0ydaromumcs: HyKHO:

e 0oCBOUTH TeopeTnueckuii Matepua (30 OamioB);

e YCIICUIHO BBINIOJHUTH AYAUTOPHBIE U KOHTPOJIbHBIC 3a1aHus (28 0anioB);

e CBOCBPCMCHHO WM YCIICIHHO BBIIOJHUTL BCC BHUIbI CaMOCTOSITSJIbHOM
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paboTsl (42 6amioB).

CTymeHT cuMTaeTCsl aTTeCTOBAHHBIM IO JWCIHMIUIMHE « IKOHOMETPHKA» MPHU
YCIIOBUM BBITIOJIHEHHSI BCEX BHUJOB TEKYIIEro KOHTPOJS M CaMOCTOSITEIbHOU
paboThI, MPEAYCMOTPEHHBIX YUeOHOM MPOTPaMMOH.

Kputepun oneHku Mo AUCHUIUIMHE «IDKOHOMETPHUKA» /i aTTeCTallid Ha
sK3aMeHe cienymme: 86-100 6a10B — «OTIUYHO», 76-85 GamioB — «xoporioy, 61-
75 OammoB —  «yAOBIEeTBOpUTENbHO», 60 w  MeHee  OamioB  —
«HEYIOBJIETBOPUTEIHHOY.

[lepecuer OamioB MO TEKYyLIEMY KOHTPOJIO M CaMOCTOSITEIbHOM padboTe

MPOU3BOJIUTCS IO POopMYyJIE:

P(n) i[ 0 k‘*]
n)= max |
— Oi w

rae: W= Y, k' s Texymero peiiTinra;

W= Y k' 11 UTOroBOro peiftuHra;
P(n) — pediTuHT cTyneHTa;
M — o011ee KOJIMYECTBO KOHTPOIbHBIX MEPONPUATHIA;
N — KOJIMYECTBO MPOBEACHHBIX KOHTPOJIbHBIX MEPOTIPUSTHIA;
0; — GaJu1, TOJTyYCHHBIH CTYJCHTOM Ha I-OM KOHTPOJIBHOM MEpPOTIPHSITHY;
0;"** — MakCUMaJIbHO BO3MOXXHBIH O/l CTYJEHTa IO i-My KOHTPOJIBHOMY
MEpONPUATHIO;
k; — BecoBoii K03(ppULIUEHT I-TO KOHTPOIBHOTO MEPOIIPUSTHS;

k' — BecoBoit KO3(MHUIMEHT i-T0 KOHTPOJBFHOTO MEPONPHSTHS, €CIU OHO

ABJIACTCSI OCHOBHBIM, NN O, €CJIN OHO ABJIICTCA JOINIOJIHUTCIBHBIM.

PeKOMeHI[aIII’II/I 0o IVIAHUPOBAHHUIO U OPraHU3aAllUUd BPCMECHU,
OTBCACHHOI'O HA M3YYCHUE NUCIHTUITIJITMHBI
OnTuManbHBIM BApUAHTOM IUIAHUPOBAHWUA U OpraHu3aliiu CTYJICHTOM
BpPCMCHU, HGO6XOI[I/IMOF0 A1 U3YUCHUA AWCHUIUIMHBI, ABJSICTCS PABHOMCPHOC
pacnpeaciCcHuc y‘le6H0ﬁ Harpys3km, T.C. CHCTEMATHYCCKOC O3HAKOMJIICHHUE C
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TEOPETUYCCKIMM MaTEpHaJiOM Ha JICKIMOHHBIX 3aHATHAX W  3aKpCEIUICHHE
MOJTyYEHHBIX 3HAHUH IPH IMOJATOTOBKE W BBITOJHEHUH pPAacUCTHO-TpaduedecKuX
paboT, IPEYCMOTPEHHBIX JIJISI CAMOCTOSITEILHON pabOThI CTYACHTOB.

[ToAroTOBKY K BBIMIOJHEHUIO pacdeTHO-Tpaduedecknx padoT HEO0OXOAMMO
NPOBOJUTH 3apaHee, 4YTOObl ObUIa BO3MOXKHOCTH IMPOKOHCYJIBTHPOBATHCSA C
IpernojaBaTesieM [0 BO3HUKAIIUM BompocaM. (CaMOCTOATENbHYI0 padoTy
CIICyeT BBIMIOJHATH COTJIACHO TpaduKy H TpeOOBaHHUAM, NPEIIOKCHHBIM

IMpCrnoagaBaTCICM.

AJITOPUTM HM3Y4YeHHS TUCHUILINHBI

N3yuenne Kypca JTOJDKHO BECTUCh CHUCTEMATHYECKU M COMPOBOXKIATHCS
COCTaBJICHHEM MOJPOOHOTO KOHCIEKTA. B KOHCIIEKT peKOMEHIyeTC sl BKIIIOUATh BCE
BUJIbI y4e€OHOU PAOOTHI: JIEKIIMH, CAMOCTOSITEJIbHYIO MPOPabOTKY PEKOMEHIyeMOMn
OCHOBHOM M JOMOJHUTEIBHOW JUTEPATyphl, OTUETHI MO pacueTHO-rpaduueCKuM
paboTam, pelieHre CUTYallMOHHBIX 337a4, OTBEThI Ha BOMPOCHI JJISi CAMOKOHTPOJIS U
JpyTye 3a7aHus, MPeyCMOTPEHHBIC 1JI1 CAMOCTOSITEIbHON paOOThI CTYIEHTOB.

OCHOBHBIM TNPOMEKYTOUYHBIM [OKA3aTeIeM YCIEIIHOCTH CTYJEHTa B
MPOIECCEe M3YYEHUS IUCHUUIUIMHBI SBJISIETCS €ro TOTOBHOCTh K BBIMOJHEHUIO
TECTOBBIX 33JIaHUI HA MPAKTUUECKUX 3aHIATHUSAX U pacyeTHO-TpaduuecKux pador.

[Ipuctynas K MOATOTOBKE K BBIMNOJHEHHIO TECTOBBIX 3aJaHUN U PacdyeTHO-
rpaduyeckux padoT, MOPEXkae BCEro, HEOOXOIUMO O3HAKOMHUTHCS C IUIAaHOM
3aHATUSA, H3YYUTh COOTBETCTBYIOIIYIO JuTepaTypy. I[lo kaxaomy Bompocy
pacdeTHO-Tpaduueckux paboT CTYACHT JODKEH OMPECIIUTh U YCBOUTH KITFOUCBBIC
MOHATUSI W TpeAcTaBieHus. B ciaydae BO3HUKHOBEHHMS TPYIHOCTEH CTYIEHT
JIOJDKEH ¥ MOKET 00paTUTHCA 3a KOHCYJIbTAIlUeH K BEAYIIEMY MPEoaaBaTeio.

KputepreM roTOBHOCTH K BBHIIOJHEHUIO TECTOBBIX 3aJaHUM U PACUETHO-
rpaduyeckux paboT SIBJISETCS YMEHUE CTYJEHTa OTBETHTh Ha BCE KOHTPOJIbHBIC
BOIIPOCHI, PEKOMEHJOBAHHBIE MTPENOAABATEIIEM.

3HaHUs, TOJNYyYEHHbIE CTYJEHTaMH B TMPOLECCEe H3YYEHUS IUCIUIUIMHBI,

JOJDKHBI 3aKPEIUISAThCS HE TOBTOPEHUEM, @ IPUMEHEHUEM MaTepHaia. JTOM Len
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Opu M3YYEHUH JUCHUIUIMHBI «DKOHOMETPUKA» CIy>KaT aKTUBHbIE (OPMBI U
METOAbl OOYYEHHs, TaKhe KaK METOJ CHUTYallUOHHOTO aHajiu3a, KOTOPBIA Jaer
BO3MOKHOCTB CTY/ICHTY OCBOUTH POPECCHOHATLHBIC KOMITIETSHITH U MPOSIBUTH MX
B YCIOBHSIX, UMUTHPYIOIINX TPO(ECCHOHATBHYIO e TEIbHOCTb.

Ocoboe 3HaueHWe [UIsl OCBOCHMSI TEOPETUYECKOro MaTepuana u Ui
npuoOpeTeHuss U (GOPMUPOBAHUS YMEHHA W HABBIKOB HUMEET CaMOCTOSATEIbHAs
pabota ctynentoB. CaMocTosTeNbHAs paboTa CTYAEHTOB M0 JaHHON AUCIUILIAHE
peIyCMaTPUBAET W3YyUYECHUE PEKOMEHIYEeMOH OCHOBHOW U JIOMOJHHUTEIBHOM
JUTEPaTyphl, MOATOTOBKY K BBHITIOJHEHHUIO U 3aIIUTE PACUETHO-TpapUIecKuX padoT
¥ TIPOMEXXYTOYHOM aTTECTAIUU — SK3aMEHY.

JlJis caMOnpOBEpPKM YCBOEHHUSI TEOPETUYECKOrO0 MarepHualia, MOATOTOBKU K
BBINIOJIHEHUIO W 3alllUTE€ pacyeTHO-rpauyeckux paboOT M caade »dK3aMeHa

CTyACHTaM IIpCajaararoTCs BOIIPOCHI IJIsI CAMOKOHTPOJLA.

PexomMeHIaluM M0 UCNOJIb30BAHUIO METO/I0B AKTUBHOI0 00y4YeHHUsI

Jnst  moBbimeHuss  3¢G@GEKTUBHOCTH  00pa3oBaTEeNbHOTO  Mpollecca U
¢bopMUpOBaHUA AKTUBHOW JIMYHOCTU CTYJEHTa BAXXHYIO POJb HrpaeT TaKol
OPUHLIKI O0y4YeHUs] Kak MO3HaBaTelbHasi aKTUBHOCThH CTYJEHTOB. Llenbio Takoro
oOyueHusi SIBJISETCS HE TOJbKO OCBOCHUE 3HAHWM, YMEHHUM, HABBIKOB, HO H
¢bopMUpOBaHHE OCHOBOIIOJIATAIONIMX KAauyeCTB JUYHOCTH, YTO OOYyCIaBIMBAET
HEOOXOJMMOCTh HCHOJb30BAaHUSI METOJOB AKTUBHOIO OOyueHHus, 0e3 KOTOphIX
HEBO3MOXHO (DOPMUPOBAHUE CIIEIUAINCTA, CIOCOOHOTO pemaTh NpodecCuOHAIbHBIE
3a]]a4d B COBPEMEHHBIX PHIHOYHBIX YCIOBHSIX.

Jns pa3BuTus NpOPECcCHOHATBHBIX HAaBBIKOB M JIMYHOCTH CTYyJEHTa B
KayeCcTBE METOJIOB aKTHBHOTO OOYYEHHMsS IIeJIeCOO0pa3HO HCIONb30BaTh METOIBI
CUTYallHOHHOTO OOyYeHHMsI, TPEJCTaBIAIOIINEe COOOW OMUCaHUE JEeJIOBOM
CUTYyaIliH, KOTOpasi peajibHO BO3HHUKAJIa WJIM BO3HUKAET B MPOLIECCE IEATEIHHOCTH.

Peanmzamus Takoro Tuma oOOydYeHHs MO OUCHUIUIMHE «ODKOHOMETPUKa»
OCYILIECTBIISIETCSl 4Yepe3 HCIMOJb30BAHUE CHUTYAIIMOHHBIX 33JaHH, B YaCTHOCTH

CUTYAIIMOHHBIX 3a/la4, KOTOPbLIC MOXHO OIIPCACINTb KaK MCETOAbl MMHUTAIIUU
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NPUHATHUS PELICHUN B Pa3IUYHbIX CUTYALMSIX ITyTEM MIPOUTPHIBAHUS BAPUAHTOB IO
3aJIaHHBIM YCIIOBUSM.

CuryallMOHHBIE 33Ja4M IPEAHA3HAYEHBI [JI1 HCIOJIb30BaHUS CTYIEHTAMHU
KOHKPETHBIX INPUEMOB W KOHUEMUUNA NPU HMX BBIIOJHEHUHA JUISI TOrO, YTOOBI
IIOJIyYUTh JOCTATOYHBIA YPOBEHb 3HAHMM M YMEHMH U NPUHATUS PELICHUNA B
AHAJIOTUYHBIX CHUTYallUSIX Ha MPEINPHUATHIX, TEM CaMbIM YMEHBIIAS pPa3pbIB
MEXIy TEOPETUYECKUMH 3HAHUAMU U MMPAKTHUYECKUMU YMEHUSIMU.

Pemenne CUTyallMOHHBIX 3a7ad CTyJAEHTaM MpeJularaerci BO BpeMs
NPAKTUYECKUX 3aHSITUN B 3aBEPIIECHUM M3YUEHHUS OINpENeICHHON yueOHOM TeMbl, a
3HAHMS, TOJIyYCHHBIE HA JIEKUUAX, JOJDKHBI CTaTh OCHOBOW MJIsi PELIEHUS 3THUX
3amady. U3 aToro ciemyer, 4To CTyACHT JOJDKEH BIAJIETh JOCTATOYHBIM YPOBHEM
3HAHMS TEOPETUUECKOr0 Marepuana, yMEeTb paboTaTh ¢ COBPEMEHHBIMH METOJaMU
HKOHOMETPUUCEKOT0 aHAIN3a. JTO MPEANoiaraeT 0CoO3HaHUE CTYJEHTOM Mpolecca
IPUHATHUS PEIICHUI IO MPUMEHEHHIO TE€X WJIM UHBIX METOJI0B SKOHOMETPUYECKOTO
aHaJln3a MpH padboTe C CUTYallMOHHBIMU 3a/1a4yaMH.

CTyeHT [OJKeH yMEeTh MpaBUJIILHO HMHTEPIPETUPOBATH CHUTYalLUIO, T.€.
NpaBUJIBHO OMNpENENsITh — Kakue (aKTOphbl SBISIOTCS HamOoJiee BaKHBIMU B
JAHHOW CHUTyallud M KAaKO€ peIllIeHHWE HEOOXOAMMO MNPUHATH B COOTBETCTBUM C
CYLIECTBYIOIIMMHU  COBPEMEHHBIMH  MOAXOAAMHM K  SKOHOMETPUYECKOTO
MOJIEJIUPOBAHUIO.

TakuM 00pa3oM, pellleHHe CUTYallMOHHBIX 3a7ady MPU3BaHO BbIPaOATHIBAThH
CJIEIYIOLIME YMEHUS U HABBIKU Y CTYAEHTOB:

— paboTarh C yBEIMYMBAIOUIUMCS W MOCTOSHHO OOHOBIISIIOIIMMCS TOTOKOM
uHopMaruu B 00JIACTH TOPTOBOTO JIEJO, CBS3aHHOTO C W3MEHSIOMIEHCS
BHYTPEHHEW U BHEIIHEN CPEIOH;

— BBICKa3bIBaTh U OTCTaMBaTh CBOIO TOYKY 3pPEHUSI YETKOH, YBEpEHHOU M
IPaMOTHOU PEYbIO;

— BbIpa0OaThiBaTh ~ COOCTBEHHOE MHEHHE Ha  OCHOBE  OCMBICICHHS

TCOPETUUCCKUX 3HAHUHU U IMPOBCACHUA SOKCIICPUMCHTAJIbHBIX HCCHGHOB&HHﬁ;

— CaMOCTOATCIIbHO IIPUHUMATDL PCIICHMA.
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TexHonmorvs BBIIOJHEHHWS CUTYallMOHHBIX 3aJad BKJIIOYaeT B  ce0s
OpPraHW3aliI0 CaMOCTOATEIBHON pPabOoThl OOYYAOMIMXCA C KOHCYJIbTAIlMOHHOM
NOJJEPKKOM mpenoaaBarens. Ha srame o3HakOMIIGHMSI € 3ajadyed CTYAEHT
CaMOCTOSITEJIbHO OIIEHUBACT CHUTYaLUI0, M3JIO)KEHHYI0O B TEKCTE, HCCIEHyeT
TEOPETUUYECKUI MaTepHasl, YCTaHABIMBACT KIIOYEBbIe (PAKTOPbl WU IPOBOJIUT
aHajau3 TMpoOJieM, HW3JIOKEHHBIX B YCIOBHU 3a/Jauyd. 3aTe€M COCTaBJsSeT IUIaH
JEVUCTBUM W OLEHUMBAET BO3MOXKHOCTM €ro peanusauud. [lo okoH4YaHUH
CaMOCTOSITEJILHOTO aHajini3a CTYACHT JOJDKEH OTBETUTh Ha BOIMPOCHI, BHIIIOJIHUTH

3aJaHusa 1 COCTaBUTh MMMCHbMEHHBIN OTYET I10 JAaHHOMY 3aJIaHHIO.

PexoMenauuu mo padore ¢ Jureparypou

[Ipu camocTosATenbHON paboTe ¢ PEKOMEHIYyeMOW JTUTEPaTypoil CTyJeHTam
HEO0OXO0IMMO MPUAEPKUBATHCS OMPEICTICHHON MOCIEA0BATEILHOCTH:

— OpU  BBHIOOpE JUTEPATYpPHOrO HCTOYHUKA TEOPETHUYECKOrO0 MaTepuasa
Jy4Ilie BCEro MCXOJWTh M3 OCHOBHBIX MOHITHH M3y4aeMoW TEeMbl Kypca, 4TOObI
TOYHO 3HATh, YTO KOHKPETHO UCKATh B TOM WUJIM UHOM U3JaHUU;

— i 6osiee ryOOKOTO YCBOCHUSI M TOHUMAHUS MaTepuana ClelyeT YuTaTh
HE TOJIKO UMEIOIINECS B TEKCTE OMPEAEIICHUS U TOHATHS, HO M KOHKPETHBIE IPUMEPHI;

— 4TO0Bl MOJYy4YUTh O0Jiee OObEMHBIE U CHUCTEMHBIEC MPEACTABJICHUS TIO
paccMaTpuBaeMOM TeMe HEO0OXOJIMMO MPOCMOTPETh HECKOJIBKO JIUTEPATYPHBIX
WMCTOYHUKOB (BO3MOKHO aJIbTEePHATUBHBIX);

— HE CJEeAYyeT KOHCIIEKTUPOBATh BECh TEKCT MO PACCMATPUBAEMOM TEME, TaK
KaK TakOW TMOJXOJ HE JaeT BO3MOXKHOCTH OCO3HATh MaTepuai; HeoOXO0IuMO
BBIJICJIUTh U 3aKOHCIIEKTUPOBATh TOJILKO OCHOBHBIE MOJIOKEHUS, ONMPEACICHUS U

IMOHATH, ITO3BOJIAIOININEC BEICTPOUTD JIOTHKY OTBCTA HAa N3Yy4YaCMbIC BOIIPOCHI.

PexomeHnaanuu 1o nNoAroToBKe K 3K3aMeHy
[TonroroBka K 3K3aMEHY U €ro pe3yJIbTaTUBHOCTh TAaKXKe TPEOYeT y CTYIEHTOB
YMEHHs ONTUMAJIbHO OpPraHU30BBIBATH CBOE BpeMs. MaeanbHO, €CiiM CTyIEHT

O3HAKOMMJICS ¢ OCHOBHBIMMU ITOJIOKCHUAMU, OIIPCACICHUAMU U ITIOHATUAMHA KypCa B
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poIecce ayJUTOPHOTO HM3YyYCHUS AWCIIUIUIMHBI, TOT/Ia MOATOTOBKA K JK3aMEHY
MO3BOJIUT CHCTEMATU3MPOBATh N3YYCHHBIA MaTepHaN U TIIy0)Ke €r0 YCBOUTb.
[ToAroToBKY K 9K3aMeHY JIydIlle HAUMHATH C PACIPEICIICHUS TPETOKCHHBIX
KOHTPOJILHBIX BOIIPOCOB TIO pasziesiaM M TeMaM Kypca. 3aTeM He0OXOUMO BBISICHUTD
HAJIMYHE TEOPETUIECKUX HCTOUYHHKOB (KOHCTICKTA JICKIIUH, YIeOHHKOB, YUEOHBIX TIOCOOMIA).
[Ipy w3yueHum Marepuanga CIEAyeT BBIACIATH OCHOBHBIC ITOJIOKCHHUS,
OTIpEJICICHUS] W TIOHATHS, MOKHO WX KOHCIIGKTHPOBATh. BhIneneHrne OMOpPHBIX
MOJIO)KEHWH  JacT BO3MOXHOCTh  CHUCTEMATH3UPOBATh MPEJCTABICHHUS  TIO

AUCHUIIIIMHE 1, COOTBETCTBCHHO, PC3YJIbTATHUBHEC ITOATOTOBUTHCA K OK3aMCHY.

VIl. MATEPUAJIBHO-TEXHHUYECKOE OBECIIEYEHHUE
JANCHUITJINHBI

Jis  ocymiecTBiieHuss 00pa3oBaTeNbHOrO Ipoliecca MO JAUCLMILIMHE
«DKOHOMETPHUKA» HEOOXOIUMBI:
— ydeOHas ayJUTOpUS C MyJIbTUMEIUNHBIM TPOEKTOPOM, IKPAHOM,;

— KOMIIBIOTEPHBI C YCTAHOBJIEHHBIM TpOrpaMMHbBIM oOecriedeHuem (MS

WORD, MS EXCEL, R;

B uwranpHbix 3amax Hayunoit Oubnuorexu JIB®Y mnpexycMmorpeHs
paboure MecTa I JIIOJEH C OrpaHUYEHHBIMHU BO3MOXKHOCTSIMU 3JI0POBBS,
OCHAIIEHBbI AUCIUICSIMU U TIpuHTEepaMu bpaiins; o0opynoBaHHbBIE MOPTATUBHBIMU
YCTPOMCTBaMHM JUIsl YTEHHUSI IIJIOCKOMEYATHBIX TEKCTOB, CKAHUPYIOIIUMH U
YUTAIOIIMMU MAallMHAMHU, BHUJCOYBEICUUTEIEM C BO3MOXKHOCTBIO PETYIISIIAN
IBETOBBIX  CIEKTPOB;  YBEJIMYMBAIOUIMMU  DJEKTPOHHBIMH  JylaMd U
YJIbTPa3BYKOBBIMU MAPKUPOBIIMKAMHU.

B nensix obecnieuenus crieliMaibHbIX YCIOBUN 00yUEHUs] MHBAJIUJIOB U JIUIT C
OTPaHUYCHHBIMA BO3MOXXHOCTAMH 3710poBbsi JIBDY Bce 3manust 0060pyq0BaHBI

ImaHgycamu, JII/I(bTaMI/I, INOABCMHUKAMH, CICHUAIM3UPOBAHHBIMHU  MCCTAMU,
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OCHAallICHHbBIMH TYaJICTHBIMU

HaBHFaHHOHHOﬁ CHUCTCMBEI.

KOMHAaTaMH,

TabmuykaMu  UHGOPMAIMOHHO-

MartepuajbHO-TEXHUYECKOE o0ecniedyeHrue TUCUUTIMHBI

HaumeHoBaHue cneumnanbHbix*®
nomeLL,eHUit U NoMeLL,eHU ana
camocTonTe/IbHOM paboTbl

OCHaLWEeHHOCTb CNeuurabHbIX NOMELLEHUI U
nomeLyeHU oA CaMoCTOATEIbHOM PaboTbl

690922, r. BmagmBocToK, oOcTpoB Pycckui,
nonyoctpoB CanepHslif, nocenok Askc, 10, kopmyc
G, kab. G411, yueOHast ayauTopust sl IPOBEICHUS
3aHSATHH ~ CEMHMHApCKOro  TUma  (IpaKTHYECKUX
3aHATHH); YydeOHas ayaMTOpus Juii KypCOBOTO
MIPOEKTUPOBAHUS (BBIIOJIHEHUSI KYpPCOBBIX pPaboT);
yuyebHas ayIuTopus U1 TEKYLero KOHTPOJA H
MPOMEXYTOYHOHM arTecTtanuu; ydeOHass ayIuTOpHs
JUISL TPYTITIOBBIX ¥ MHAWBUAYAJIbHBIX KOHCYIbTAIIMN

26 mocaI0uHBIX MECT, aBTOMAaTH3NPOBAaHHOE paboduee MecTo
Iperno/iaBaTelis, NepeHOCHasi MArHUTHO-MapKepHas [OCKa
KommbroTepHsIit Kitace

Monob6mok Lenovo C360 19,5 (1600x900), Pentium
G3220T, 4GB DDR3-1600 (1x4GB), 500GB HDD 7200
SATA, DVD+/-RW, GigEth, Wi-Fi, BT, usb kbd/mse,
Win7 KopmopatusHast (64- bit) (26 mrr.)

DkpaH ¢ snektponpuBogom 236*147 cm Trim Screen Line;
ITpoexrop DLP, 3000 ANSI Lm, WXGA 1280x800, 2000:1
EW330U Mitsubishi; Tlomcucrema crenuami3upoBaHHBIX

kperiennit  obopymosanmss  CORSA-2007  Tuarex;
[Moxcucrema BUJICOKOMMY TallUH; [Moxcucrema
AyIMOKOMMYTAllM M  3BYKOYCHJICHHS; aKyCTHYECKas

cucreMma juis moronoudoro moHtaxka S| 3CT LP Extron;
udpooii ayauonpoueccop DMP 44 LC Extron.
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[Tpunoxenue 1

MHHUCTEPCTBO OBPA3OBAHUS 1 HAYKU POCCUMCKOU ®EJIEPALIN

QDeILepaanoe TroCyaAapCTBEHHOC aBTOHOMHOC O6pa3OBaTeJ'II>HOG YUPCKACHUC BBICIICTO 06pa30BaHI/I$I
«/1aJIbHEeBOCTOYHBIN (eepaibHbIN YHUBEPCUTET»
(ABDY)

IIKOJIA 9KOHOMUWKHU U MEHE/UKMEHTA

YYEBHO-METOJUYECKOE OBECIIEYEHHUE
CAMOCTOATEJBHOU PABOTHI OBYYAIOLIINXCA

o TMCIHMIIJIMHE «3KOHOMeTpI/lKa»

Hanpasienue noarorosku 38.03.06 Toprosoe neJio
®opMa NOATOTOBKH OYHAsA

r. BamagusocTok
2018
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IInan-rpa¢guk BHIMOJTHEHHUSA CAMOCTOATEIbHONH padOThI MO IMCHMILIMHE

B IpumepHbIe
Ne Hata / cpoku . HOPMBEI
CaMoOCTOSITeIbHOM ®opma KOHTPOJIS
n/n BbIIIOJIHCHU S BpPeMEHH Ha
padoThI
BBINOJIHEHHE
Brinmonnenue 3amura
B teuenue
1. ceMecTDA pacueTHO-TpaUIECKIX 18 VHAWBUYaJIbHOTO
P pabot JIOMAIIIHETO 3aJJaHus
B Teuenue [ToaroroBka k
2. 54 KonTponbras pabota
cemecTpa 9K3aMEHY
NTOI'O 72

PexomeHaalMu 10 CAMOCTOATEILHOM padoTe CTYACHTOB

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

CamocrosiTenbHass ~ paboTa  CTYJAEHTOB IO  JAHHOM  JUCHUILIMHE
MPEyCMATPUBAET H3YYECHUE PEKOMEHIYEMOW OCHOBHOM U JIOMOJHUTEIBHOU
JUTEPATYPHI, TOJATOTOBKY K BBHIITOJHEHHUIO U 3aIIUTE PACYCTHO-TpaPUIeCKuX padoT
Y IPOMEXKYTOUYHOM ATTECTALIMU — DK3AMEHY.

Jns caMONpoOBEPKH YCBOCHUSI TEOPETUUECKOIO0 Marepuaia, MOJTOTOBKH K
BBITIOJIHEHUIO U 3alllUTE€ pacueTHO-rpapuyeckux paboT U crayde -dK3aMeHa

CTyACHTaM Hpcajiararorcsa BOIPOCHI AJIsI CAMOKOHTPOJIA.

Pexomenmanuu mo padore ¢ Jureparypou

[Ipu camocTosaTensHON paboTe ¢ PEKOMEHIYyeMOW JTUTEPaTypoil CTyJeHTam
HE0OXO0AMMO MPUACPKUBATHCS OMPEACIIEHHON MOCIeI0BATEILHOCTH:

— Ipu  BBIOOpE JUTEPATYpHOIO HCTOYHUKA TEOPETHUYECKOrO0 Marepuasa
Jy4Iie BCEro MCXOJWTh M3 OCHOBHBIX MOHITHH M3y4aeMoOW TEeMbI Kypca, 4TOObBI
TOYHO 3HaTh, YTO KOHKPETHO UCKATh B TOM WJIM UHOM U3 aHUH;

— 15 6osee ri1yOOKOTO YCBOCHHUS M TOHMMAaHUsl MaTepuala CieayeT YhTaTh
HE TOJIbKO MMEIOIIMECS B TEKCTE OIPEICIICHUS WU MOHATHS, HO U KOHKPETHBIC
MIPUMEPHI;

— YTOOBI IMOJIYYUTH Oosice OOBEMHBIE M CHCTEMHEBIC MpCaACTABJICHUA I10
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paccMaTpUBaEMOl TeM€ HEO0OXOAMMO MPOCMOTPETh HECKOJBKO JIMTEPATYPHBIX
HMCTOYHUKOB (BO3MOYKHO aJIbTEPHATUBHBIX);

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

IMOHATHA, IMTO3BOJIATOIINEC BLICTPOUTD JIOTHUKY OTBCTA HA U3YUYACMBIC BOIIPOCHI.

Metoanuyeckue yka3aHusi K BbIIOJHEHUIO pacueTHO-Tpaduueckux pador (UA3)
Heaun u 3apaun U/13
OcHoBHbIe TPeOOBaHud K conepxkanuio U3

N3 nomxkeH ObITh BBIMOJIHEH KaXIbIM CTYJEHTOM CaMOCTOSTEIBHO.
CTyleHT JTOJKEH TMOJIb30BAThCSI COOTBETCTBYIOIIMM MPOTPAMHBIM OOECIeYeHUEM
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  OTpakaTh  OCHOBHOE  cojiepKaHue  paboTel u  obecrneuynBath
MOCJIE0BaTEILHOCTh U3JI0KEHUS. CryneHty HEO00X0IUMO CTpOTO
NPUAEPKUBATHCS JIOTUKU M3JI0KEHUS — HAYMHATH C OINPENETICHUS W aHalIu3a
MOHSATUM, IEPEUTH K TOCTAHOBKE MPOOJIEMBI, TPOAHATU3UPOBATH MYTH €€ PEIICHUS
W CeNaThb COOTBETCTBYIOIIWE BHIBOABL. PaboTa momkHa OBITH JOCTaTOYHO
KpPAaTKOi1, HO paCKpbIBAIOIIEH BCE BOMPOCHI COAEPIKAHUS U TEMY.

[Io coeir crpykrype M/I3 nomKeH MMETh TUTYJBHBIA JIMCT, OTJIABJICHHE,
BBeleHHE (TA€ CTYIAeHT (OpMyIupyeT MpoOjeMy, MOUICKAIIYI0 aHaIu3y |
WCCIICIOBAHUIO), OCHOBHOM TEKCT (T/I€ TMOCJIENI0BATEIbHO PACKpPBIBACTCS X0
pellIeHns] COOTBETBTCBYIOIIMX 3ajad), 3aKjiatoueHue (IAe CTYIEeHT (GopMyiaupyer
BBIBO/IbI, C/ICJIAHHBIC HA OCHOBE OCHOBHOT'O TEKCTa pabOTHI).

Odopmnenue MJI3 ocymiecTBiseTcss B COOTBETCTBUM ¢ TpeOOBaHUAMH K
Oo(OPMJICHUIO TTUCHMEHHBIX PA0OT, BBIMIOJHIEMBIX CTYACHTAMH U CIYIIATEISIMU
JABO®Y (2011 r.) wmm Mertoauueckumu ykazanusamu [1IOM  JIBOY 1no

BBIIIOJITHCHHUIO H O(I)OpMJICHI/II-O BBIITYCKHBIX KBaHI/I(I)I/IKaHI/IOHHBIX N KYPCOBBIX
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pabort (coct. B.B. JIuxaueBa, A.b. Koconanos, I'.M. CsicoeBa, E.Il. Bonogapckas,
E.C. ®umenko. — Bmangusocrok: M3natensckuii fom JlaneHeBocT. denepai. 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
WHJMBUAYAIbHOMY 3aJaHUI0, YETKOCTh CTPYKTYPhI pabOThl, yMEHUE padoTaTh C
MPOTPaMHBIM OOECIICUCHUEM, JIOTUUECKU MBICIUTD, BIAJETh MPOPECCUOHATBHON
TEPMUHOJIOTHEH, FPAMOTHOCTH O(OPMIICHUSI.

[To pesynpratam mnpoBepku M/I3 u ero 3ammuThl CTYJEHTY BBICTABIACTCS
OTIPEJICTICHHOE KOJMYECTBO OaJIOB, KOTOPOE YUMTHIBAECTCS IMPHU OOIIEH OIEHKEe

HpOMC)KYTO‘IHOfI aTTcCTaluu.

Kpurepun onleHKM HHAUBUAYAJIbHOI0 IOMAIIHEr0 3aJaHUSs

— 100-86 GamioB BBICTABISETCS CTYACHTY, €CIH CTYIEHT BEPHO BBIOJHUI
BCE 3aJ[aHMsI, TPAMOTHO OMHCAJl XOJ PEUICHUs, KOPPEKTHO HCIOIB30BAT METOIBI
aHallu3a U MOJEJIMPOBAHUSA, HCIOJIb30BaJ MPO(ECCHOHATBHYIO TEPMUHAIOTHIO.
@dakTHUecKuX OIMOOK, CBA3aHHBIX C TIOHMMaHHWEM [OJXOJI0B K PEIICHUIO
MOCTABJICHHBIX 3aJ1a4, HET; rpaduuecku padota ohopMiieHa MPaBUIbHO;

— 85-76 OamnmoB — paboTa XapaKTEPU3YETCS CMBICIOBON IEITBLHOCTBIO,
CBSI3HOCTBIO U TOCJIEIOBATEILHOCTHIO U3JIOKEHUS; TOMYIIeHO He Ooree 1 ommoOku
IpU OMUCAaHUM XOjAa pemieHus. s aprymeHTanuu TPUBOASITCS KOPPEKTHBIC
OIKCaHUsl METOAOB aHaIMU3a U MojenupoBanus. [IpogeMoHCTpUpPOBaHbl YMEHUS U
HaBBIKM paboOThl € MporpaMMHbIM obOecrnieueHreM. @DakTuyeckux OIHUOOK,
CBSI3AHHBIX C TMOHUMaHUEM IMpoOsieMbl, HeT. JlomyiieHsl OJHa-ABE OIIMOKU B
odopmIIeHUHU pabOTHI;

— 75-61 Gamn — CTyAEHT MPOBOJIUT JOCTATOYHO CaMOCTOSITENIbHBINM aHAJIN3

OCHOBHBIX 3TallOB U CMBICJIIOBBIX COCTABJIAIOIINX B XOAC PCHICHUA ITOCTABJICHHBIX
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3aJa4; MOHUMAET 0a30BbIe OCHOBBI M TEOPETUUECKOE OOOCHOBAHUE MPUMEHSIEMBIX
MeronoB. [omymeHo He Oonee 2 OmMMOOK B CMBICIE WIH COAEPKAHUU MNpPHU
BBITIOJIHEHUS 3a/1aHUs], 0(OPMIIEHUH PabOoThI;

— 60-50 GammoB — ecnu paboTa TPENCTaBISECT COOOW KpaTKOE OIMCAaHUE
OTBETOB Ha MpeMNIOKeHHBbIE 3amaund. He packpeiTa CTpyKTypa M OCOOECHHOCTH
aNropuTMa BBIOMHEHUS 3ajaHud. JlomylieHo Tpu win Oosiee Tpex OIIMOOK B

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

IIpumepsl pacueTHO-Tpaduueckux padboT MO AUCHUILIHHE «IKOHOMETPUKA,

npepiaraeéMbix B HHAUBUAYAJbHBIX JOMAIITHUX 3aJaHUAX

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

1. ITpeasioxkuTh COAEPKATENBbHYI0 YIKOHOMHUYECKYIO TTOCTAHOBKY, B KOTOPOM
HEKOTOpas pe3yJbTUPYIOIIasi MepeMeHHas y (MHIMBHUAYyaJbHbIC 3HAUYCHUSI BBECTH
CaMOCTOATENIFHO) 3aBUCUT OT OOBICHSIONEH TEPEeMEHHON 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. OnpenenuTs 3HAYEHHUE KOPPEJSIMUOHHOTO OTHOIIECHHSI HAa OCHOBE
IPYIIUPOBKY JAHHBIX MO 4 UHTEPBAJIaM 10 MEPEMEHHOM X.

5. IIpoBepuTh TUNIOTE3Y O HAJTUYUHU CBSI3U MPOU3BOJIBLHOTO BUAA NIPU YPOBHE
sHaunmoctH 0,1.

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

BaxxHO He mpocTO MOJydyuTh TpeOyemble YUCICHHbIE 3HAUYEHMs, HO U JaTh

COOTBCTCTBYIOHIHUEC COACPIKATCIIbHBIC BHIBOABI.
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nas32

1. IIpeasioxkuTh COAEPKATENbHYI0 YIKOHOMHUYECKYIO TTOCTAHOBKY, B KOTOPOM
UCCIENYETCS B3aMMOCBS3b 2 TMOPSAKOBBIX NEPEMEHHBIX (MHIUBUIYAbHbBIE
3HAUEHHUS BBECTU CaMOCTOSITENbHO, 00beM BhIOOpKU n=10, 00s13aTeIbHO HAIUYUE
00bEIMHEHHBIX PAHTOB).

2. Haiitu Be1OopounsIif koaddunineHT koppensinuu CrupMmeHa.

3. [IpoBepuTh rUNOTE3y O HATUYHUK CBS3U MEXK]Yy IEPEMEHHBIMU MPU YPOBHE
3HauUMOCTH 1%.

4. TlpenoKuTh COAEpKATENbHYI0 SKOHOMUYECKYIO MMOCTAaHOBKY, B KOTOPOU
UCCIIEyeTCs B3aUMOCBS3b 2 KaTErOPU30BAHHBIX NEPEMEHHBIX (MHAUBHUAYaJIbHbIC
3HAYEHHUS BBECTH CaMOCTOSATENIbHO, YUCIO Ipajalyii MPU3HAKOB COOTBETCTBEHHO
paBHO 3 u 4). [locTpouTh MaTpuily paBHOMEPHOI'O pacIIpeaeIeHUS.

5. HaiiTu BIOOpOUHOE 3HaUEHUE KBAAPATUYHON COMPSKEHHOCTH.

6. Haiitu BpIOOpOuHOE 3HaueHune kodpdumnumenta Kpamepa u mpoBeputh
TUIIOTE3Y O HAJIMYHH CBSA3U MEXKIY NEPEMEHHBIMU IpU ypoBHE 3HaunuMocTH 0,1%.

BaxxHO He mpoCTO MOJy4YUTh TpeOyemble YUCICHHbIE 3HAUYEHMs, HO U JaTh

COOTBCTCTBYIOIIHC COACPIKATCIbHBIC BBIBOEI.

N33

1. [IpemIoKUTh COAEPIKATENBHYI0 YIKOHOMUYECKY0 ITOCTAHOBKY, B KOTOPOM
UCCJIENYEeTCsl 3aBUCUMOCTD PE3YJIbTUPYIOLIEH TEPEMEHHON OT ABYX OOBSICHSIOIMINUX
(MHIVBHya IbHBIC 3HAUCHUS BBECTH CAMOCTOSATEIIbHO, 00beM BbIOOpku N=10).

2. [loctpouth (QYyHKIMIO JIMHEWHOW pErpeccud, MPOUHTEPIPETUPOBATH
coJiepKaTesbHO ee KO (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. OLEHUTh CPEIHIO OIMKUOKY MPOTrHO3a.

4. TIpoBepUTh 3HAUMMOCTh Ka)KJI0T0 U3 PErPECCOPOB MPU YPOBHE 3HAUNMOCTHU

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

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

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

COOTBCTCTBYIOIIMC COACPIKATCIbHBIC BHIBOJHLI.

N34

1. [Ipennoxuth coaepKaTeIbHy0 YJKOHOMUYECKYIO IOCTAaHOBKY 3a/1a4H,
B KOTOpPOl 00BEM MpOAaX HEKOTOPOrOo TOBAapa 3aBUCUT OT ILIEHBI U OT CE30Ha
(MHAMBUIyaTbHBIEC 3HAUYCHUSI BBECTH CaMOCTOATENIBHO, UCIIOIb30BaTh MOCE30HHBIE
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
kodhduienTa aeTepMUHAIIMK, OOOCHOBAaTH 3HAYUMOCTh WM HE3HAYUMOCTh
perpeccopa. JloMOJHUTENBHBIM BTOpOW Oaml Jaercs, €CliM I[eHa OKa3bIBaeTCs
HE3HAYNMOM.

3. [TocTpouTh TMHEHHYIO pErpeccuto o0bema IpoJax OT LIEHBI U CE30Ha,
MPOUHTEPIIPETUPOBATH COACPKATEIHHO €€ KO PHUIIMEHTHI, TPOJEMOHCTPUPOBATh
3HAYMMOCTh WJIM HE3HAYMMOCTh perpeccopoB. IlocTpouts 4 mporHo3Hbie MOJEIH —
JUIS. KOKJIOTO U3 CE30HOB. J[OMOMHUTEIBHBIN BTOpPOM Oaiij AaeTcs, eciu IieHa U
XOTsI ObI OJTUH U3 CE30HOB OKa3bIBAIOTCS 3HAYNMBIMHU.

4, [Toctpouts mnporno3 mist BecHbl 2018 roma, ecnu 1eHa OyAeT
noBbileHa Ha 10% OTHOCUTENBHO CpeIHEro 3a 3 To/1a YPOBHSI.

BaxxHo He mpocTo moNyduTh TpeOyemble YUCICHHBIC 3HAYCHUS, HO U JaTh

COOTBCTCTBYIOIIHUEC COACPIKATCIIbHLIC BLIBOABI.

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

KOTOPOM MCCHEAYETCsl 3aBUCUMOCTb pE3YyJbTHPYIOIIEM NEPEMEHHOM Y OT
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OOBSCHSAIONICH  TMepeMeHHOW X  (MHAMBUAYyadbHBIE  3HAYCHUS  BBECTHU
CaMOCTOSITENIbHO, 00beM BhIOOpKH n=10).
2. [IpoBecTtn npeodpazoBanue bokca-Kokca as pesynbrupytomiei

HepeMeHHOﬁ Y ¥ IOCTPOUTH COOTBECTCTBYIOIIWEC JIMHCAPHU30BAHHBIC MOJICIIH.

3. Haiiti BennuuHy A* ¢ TOUHOCTBIO 10 IECATHIX.
4. Brimucats nporao3nyto Gopmyity A UCXOJHOU MEPEMEHHOM .
5. Ocy1iecTBUTh IPOTHO3 U HAUTU KOIPPUIIMEHT JETEPMUHALIIH.

Baxxno He IMPOCTO IIOJIYUUTDb Tpe6yeMBI€ YHUCJICHHBIC 3HAUYCHHS, HO U OaTb

COOTBCTCTBYIOIIHC COACPIKATCIbHBIC BBIBOLI.

na3e6
1. Ckauate 100 mompsiq uWAyHIMX 3HAYEHUH OQPUIUAIBHOTO Kypca

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

2010-2018 rr. Y Kaxa0ro — CBOM JaThl; X 00s3aTEIBHO YKa3aTh!.

2. [TocTpouTh NTMHENHBINA, KBAAPATUYHBIA U KyOUUHBIA TPEHA,.
3. Br16path 13 HUX HAUTY4dIUd U AaTh 0OOCHOBAHHE.
4. Jlnst BBIOpaHHOTO TpEHJAa MOCTPOUTHh PETPOCHEKTHBHBIM MPOTHO3 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
toukam, A=0,8.

BaxxHO HE TPOCTO MOJYyYHUTh TpeOyeMble YUCIICHHBIC 3HAYCHHS, HO U JaTh

COOTBCTCTBYIOHIHUC COACPIKATCIILHBIC BHIBOBI.

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

Imopsaaka.
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2. [TocTtpoute MoOaenb aBTOperpeccuu l-mopsaka. AHanUTHYECKH (B
BUJIe (hOpMYJIBI) 3amucaTh MPOTHO3, BKIIOYAIONUN TPEHA U3 paboThl 6 U MOJEb
00pabOTKH OCTATKOB.

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

4. [IpensioxkuTh colepKaTelIbHyl0 JKOHOMHUYECKYIO TIOCTAaHOBKY, B
KOTOpPOW  HCClemyeTcsi  3aBUCMMOCTh  O0beMa  Mpojax OT  PEeKIaMbl
(MHIUBUyaJdbHbIC 3HAYEHHS BBECTH CAMOCTOATEIbHO, 00beM BbIOOpKH N=10),

MMOCTPOUTH JINHEMHYIO MOJETb.

5. [loctpouts naroByro Mozens Koiika, HHTEpIpETHPOBATH €€
KO3 PUITECHTHI.
6. OcyliecTBUTh PETPOCIIEKTUBHBIN MPOTHO3 M0 JIAaroBou Mojenu Koiika

(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 CaMOKOHTPOJISI PEIHA3HAYEHBI I CAMOIPOBEPKU CTYJICHTOM
YCBOCHUS TE€OPETHUUYECKOTO MaTepualia, MOATOTOBKH K BBIOJIHEHHIO W 3aINUTE
WHIUBUIYAIbHBIX JOMAIIHMX 3aJaHuid W caade »sk3ameHa. s ymoOcTBa
MOJIb30BAaHUSI BONPOCHI JJIi CAaMOKOHTPOJS pa3OUThl MO paslienaM U Temam

TEOPETUYECKON YAaCTH KypCa TUCIUIIIINHBI.

Paznen |. OcHoBaHMsSI IKOHOMETPUKH

Tema 1. BBenenue B 3koHOMeTpUKY. KoppeasiiuOHHbBIN aHAIN3

1. Turnosble 3a1a4l 5JKOHOMETPUKH.

2 DTarbl 5)KOHOMETPUUECKOTO aHaJn3a.

3. KoppensiunoHHbIN aHaIu3 KOIMYECTBEHHBIX IEPEMEHHBIX.
4 OcCHOBHBIE MMOKA3aTEIN TECHOTHI CTATUCTUYECKON CBSI3U.
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S. [IpoBepka runoTe3bl 0 HAIMYUKA NAPHOM JTUHEMHOM CBSI3H.

6. JloBepuTENbHBIN UHTEPBAJ AJI1 UCTUHHOTO 3HA4YeHUs Kod(dduimenrta
KOpPPEISIUH.

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

8. JloBepHUTEIbHBIHI UHTEpBAI IS HUCTUHHOTO 3HAYCHHUS

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. MHokecTBEHHBIH KOA(DPUIUEHT KOPPETALIUU.

4, IIpoBepka rumnore3bl O HAIUYUU MHOKECTBEHHOW JIMHEHMHOW CBSI3H.

KOppCHHHHOHHLIﬁ aHaJIn3 MMOPAAKOBBIX IICPCMCHHBIX.

S. Panrosslii ko3 puuueHt koppensiuun CnupMeHa.

6. Panrossiit koaddurment koppensiuu Kennanna.

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

8. CBsI3b MEX]ly HECKOJIBKUMU MOPSAAKOBBIMU IEPEMEHHBIMHU.

Q. [IpoBepka THMOTE3Bl O HATUYUHA CBSI3M MEXIYy HECKOJIBKHUMHU

IIOPSAKOBBIMU IIEPEMEHHBIMU.
10. KoppensunoHHbIN aHann3 KaTerOpU30BAHHBIX ITEPEMEHHBIX.

11. KBagpaTuuHnast CONpsSKEHHOCTbD.

Paznen 1. Perpecuonnblii aHa M3 U SKOHOMETPHYECKOE MO/IeJIMPOBAHHUE

Tema 3. Perpeccuonnniii anaan3. MHK. MyaibTHKOJIHHEAPHOCTD

1. Perpeccuonnsiii ananus. JIuneiinas perpeccusi: MmaTpudHas Gopma.

2. OuenuBanue mapaMmeTpoB. Metoj HauMeHbIIUMX KBaapatoB. Ciydaii
IIAPHOM PETPECCHH.

3. CBoiicTBa OILICHOK: COCTOATCIIBHOCTD, HCCMCIIICHHOCTB,
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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 MYJIbTUKOJUIMHCAPHOCTH.

Q. OT60p Hanbosee CymEeCTBEHHBIX OOBSICHSAIONINX MTEPEMEHHBIX.
10. MeTo rimaBHBIX KOMITOHEHT.
11. ['eoMeTpuyeckas WHTEpPOpETalMsi METOJa TJABHBIX KOMIIOHEHT.

[Ipobsiema uHTEpIPETAIIMNA METO/1A TJIABHBIX KOMITOHEHT.

Tema 4. I'eTepockenacTHYHOCT, U aBTOKOppeasinusa. HeoqHOpoaHOCTD.
JlaMMu-niepeMeHHbIe
1. OO6oOmenHass JIMHEWHAsT MOJENIb MHOXECTBEHHOH  perpeccum.

O060011IeHHBIN METO/T HAMMEHBIIIUX KBAJIPaTOB.

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

MOACIH C ICTCPOCKCAACTHIHBIMHA OCTATKAMMU.

5. Mogenb ¢ aBTOKOppETUPOBAaHHBIMU OCTATKaMU.

6 O060011IeHHBIN METO/T HAMMEHBIIIUX KBAJIPaTOB.

1. [TpoBepka aBToKOppensiuu. Kpurtepuii /lapouna-Yorcona.

8 [IpakTHuecKO€ OLIEHMBAHUE MOJIEIM C ABTOKOPPEIUPOBAHHBIMU

octatkamu. MtepatuBnas npouenypa Koxpeiina-Opkarra.

9. ToueuHbI MPOTrHO3 B MOAEIAX JIMHEUHON PErPECCHH.

10. HMHTepBanbHBIN NPOTHO3 B MOJEIIAX JTUHENHON PETPECCUM.

11. Meron namMmMu-IiepeMEHHBIX.

12. ITpoBepka perpeccHOHHON OJTHOPOJIHOCTH JIBYX I'pyII HAOIIOACHUM.

43



Tema 5. Hestunelinbie moaesn. JIoruT- 1 npoouT-Mo/1€/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-mMoaeny.
[IpakTrdeckas peanusaiys JIOruT- 1 mpoOUT-MOeeH.

4, OnpeneneHue  CKOMB3SIIETO  CPEIHETO B KPACBBIX  TOYKAaX.
Onpenenenne CKONb3SIIIErO0 CPEAHETO IO YETHOMY YUCITY TOYEK.

S. DKCIMOHEHIINAIBHO B3BEMIEHHOE CKOJIB3SIIEE CPEAHEE.

6. Ce30HHOCTh M €€ YCTPaHCHHE C MOMOIIBIO CKOJB3AIIETO CPEIHETO.

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

Pasznea |11. Ananu3 BpeMeHHBIX PSAIOB M NAHEJbHBIX JTAHHBIX

Tema 6. AHaan3  BpeMEHHbIX PHAIOB. AHAJIUTHYECKHE H
ajiropuTMuuyeckue TpeHabl. Ce30HHOCTh

1. OcHoBHBIE (PaKTOPbI, POPMUPYIOIITUE BPEMEHHOU PSI.

2 AJIIMTUBHASA U MYJIbTUILUIUKATUBHAS MOJENb.

3 Hecnyuaiinasa cocrapisroiasi BpEMEHHOTO psiaa.

4, Kpurepuii cepuil, TOCTPOEHHBIN HA MEIUAHE.

5 Kputepuii BOCXOASIIUX U HUCXOIAIINX CEPUH.

6 Kpurepuit A60e (kBaapaToB MOCIEI0BATENbHBIX PA3HOCTEN).

1. [TonmHoMuUanbHbBIE TPEH/IBI. OKCMOHEHIHATbHBIN TpEH/I.
AJTOPUTMUYECKHUE TPEHIBI.

8. Ckoup3siiiee cpeaHee. Hannyumme 3HA4YECHUS BECOBBIX

ko3 puIeHTOB.

Tema 7. Moaean o0padorku octatkoB ARMA. JlaroBbie moaean

1. Mopnenu 00paboTKH 0CTaTKOB. ABTOpPErpeccus MepBoro nopska.
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2. ABTOperpeccust BTOporo nopsijika. ABTOperpeccus mopsiika p.

3. Mopnenu ckonb3smero cpennero. CKoJb3siliee CpeaHee MEepBOTro
nopsiaka. CKoap3siee CpeaHee nopsaKa q.

4, BrisiBieHUE TTOPsiAKa MOJIETH € TIOMOIIBI0 KOPPEIOTPAMM.

S. ABTOpPETPECCUOHHBIE MOJEIA CO CKOJB3SIIMMH CPEOHUMH B
octarkax. OnepaTopsl ciBura Bo BpemeHu. [Ipo6iema nepenapamerpusanuu.

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

7 MHOTrOMEpHBIN BpEMEHHOU PsI.

8. Jlarosrle MOEH.

9 PerpeccroHHbIE MOJIENH C pACTIPEACICHHBIMU JIaTaMH.

10. Mopens Koiika.

11. [TonrnroMuaneHas narosas ctpykrypa [llupau AnMoH.

Tema 8. IlanenbHble 1aHHBIE. IIpo0sieMa IHTOTeHHOCTH

1. [lanensHbie nmaHHBIC. [laHenbpHBIC JaHHBIE C HAJUYAEM JIBYX
MEPUOJIOB: CPAaBHEHHE <«JIO» U «mociie». Perpeccusi ¢ (UKCHPOBAHHBIMU
sabdexramu.

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

3. [Ipobnema snporennoctu. Hanuure nponyieHHON epeMEHHOM.

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

5. ABTOKOppENISIHS OIMMOOK MPH HAIWYHWKA JIAarOBBIX IEPEMEHHBIX.

NucTpymeHThl. METOA MHCTPYMEHTAJIBHBIX [TIEPEMEHHBIX.
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[Ipunoxenue 2

MHHUCTEPCTBO OBPA3OBAHUS 1 HAYKU POCCUNCKOMN ®EJIEPALTAN

QDeILepaanoe TroCyaAapCTBEHHOC aBTOHOMHOC O6pa3OBaTeJ'II>HOG YUPCKACHUC BBICIICTO 06pa30BaHI/I$I
«/1aJIbHEeBOCTOYHBIN (eepaibHbIN YHUBEPCUTET»
(ABDY)

IIKOJIA 9KOHOMUWKHU U MEHE/UKMEHTA

®OHJA ONEHOYHBIX CPEACTB

o AMCHUIIJINHE «QKOHOMeTpHKa»

Hanpasaenue noarorosxu 38.03.06 Toprosoe neJio
®opma NOAroTOBKH 0YHAs

r. BnagusocTok
2018
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IHacnopt oHIa OLIEHOYHBIX CPEACTB

Kox u ¢popmysimpoBka
KOMIIeTEeHIIUH

Jrtanbl GOPMUPOBAHUA KOMIETEHIMHI

OIIK-1 crtocoOHOCTB peniath
CTaH/IapTHBIC 337291

UCTOYHUKHA WHPOpMALUU, HEOOXOOUMON IS

. 3HaeT | MpOBEIEHHS HMCCIICIOBAHMM, CIIOCOOBI paboTHI €
po(heCcCHOHATBHON
3apyO0eKHBIMU M OTEYECTBCHHBIMH Oa3amu
JEATEILHOCTH Ha OCHOBE
MH(pOPMALMOHHOM 1 PUMEHSTh UHGOPMAIIHOHHO—
OubHorpaduueckoii KyabTyphI KOMMYHUKAIIMOHHBIC TEXHOJOTUU ISl PELICHUSI
C IPUMEHEHUEM Ymeer =
p CTaHIapPTHBIX 3aj1a4 po(heCcCHOHATBHON
MH()OPMAITHOHHO— NEeATEILHOCTH
KOMMYHHKAIIHOHHBIX
TCXHOJIOTHHU U € yICTOM HaBBIKAMH PEIICHUS POPECCHOHANBHBIX 3a1ada ¢
OCHOBHBIX TPEOOBaHHIi Biageer | ygeTrom oCHOBHBIX TpeOoBaHUi HH(BOPMAITHOHHOM
MH(pOPMAITHOHHOH 0€e301acHOCTH
0e30MacHOCTH
METOJIOJIOTHIO IIPOBEJICHUS. KOJIMYECTBEHHBIX |
Jnaer | KAUCCTBEHHBIX HCCIIEI0OBAHMH, 0a3oBbIe
OIIK—-2 croco6HOCTE 3aKOHOMEPHOCTH u HPUHIHIIBI
[PUMEHATH OCHOBHBIE METO/IbI (YHKIMOHMPOBAHUS SKOHOMHYECKUX TPOIIECCOB
MaTeMaTHYECKOrO aHaM3a 1
MO/ICITUPOBAHHS, OIMCHIBATh HAOIIOaEMbIC SIBIICHHUS U TPOIECCHI
TEOPETHYECKOTO U HOCPEICTBOM TEOPETHHECKAX u
KCIIEPUMEHTAILHOTO YMeer | SKOHOMETPUYECKUX MOJENeH, TpaHCHOPMHUPOBATH
UCCIIEI0OBAHMSL;, BIAJICHUEM YHpaBICHUCCKYIO npodiemy B
MaTeMaTUYECKHMM aIaparom MCCICNOBATCILCKIH BOTIPOC
IPH PeIICHUN HaBBIKAMH  TPOBEJEHHS  KOJHUYECTBEHHBIX
POPECCHOHATBHBIX MTPOOIEM KaueCTBEHHBIX UCCIIEIOBAHMH, HaBbIKAMH
Brajgeer | cucreMaTH3aldy M AHAIIK3A TIOJYYEHHBIX JaHHbIX,
HOATOTOBKM  MCCJIEIOBATENBCKAX — OTYETOB

pamKax perieHus npodeccuoHalbHbIX TPodiieM

Ne Kourposmpye- | Koasl u 3Tansl Ouenounble cpeacTsa
H/;I Mble pa3aensl | ¢GopMHUpOBaHHUHA TeKY Uit MPOMEKYTOYHAS
AUCUMIITUHBI KOMMeTeHIUI KOHTPO.Ib aTrecTamus
PacuetHo-
rpaduyeckas
abora (I1P-
Pazgaen 1. p ( KonrtpomnbHas pabora (ITP-2),
Suacr | 12) 3amauu: 2, 4,7
Ocnosanna CutyaloHHbI AATH: 2, %,
HKOHOMETPHKHI ¢ samaun (I1P-
P I 11)
3. wAen - | OnK-1 PacuerHo-
PerpecrnonHnblii
rpaduyueckas
axanmms u pat6ora (TTP-
SKOHOMETPHUYEC KontponsHas padota (TTP-2),
Ymeer | 12)
KOe 3agauu: 2, 4, 7
CutyalmoHHbI
MOJIeTUPOBaHUE ¢ sanaun (TTP-
11)
Bnaneer | Pacuerno- Konrpomasnas pabora (ITP-2),
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rpadguveckas 3amauu: 2, 4, 7
pabota (I1P-
12)
CutyanvoHHbI
e 3agaum (I1P-
11)
Pacuerno- Konrpomasnas pabora (ITP-2),
rpaduyeckas 3amauu: 1, 3, 5,6
Pasznen L. pab6ora (I1P-
OcHoBaHust 3naer | 12)
SKOHOMETPUKHU CuryaloHHBI
e 3amaun (I1P-
Paznen I1. 11)
Perpecnonnslii PacuerHo-
aHaIu3 u rpaduueckas
OKOHOMETPHILC - k- patora (IP- KonrpomnbHas pabora (ITP-2),
4. | xoe Ymeer | 12)
2 3agaun: 1,3,5,6
MOJIEIINPOBAHUE CuryanoHHBI
e 3agaum (I1P-
Pasgen I11. 11)
Ananus PacueTHo-
BPEMEHHBIX rpaduueckas
S7I0B U -
Ir)laienbﬁblx Bnaneer EZ?OTa o KOHTp(.)HBHaH patora (1P-2),
JIAHHBIX Curyammonme | 7o - 1,3,5,6
e 3amauu (I1P-
11)

IIIkana oueHUBaHUA YPOBHS C()OPMHPOBAHHOCTH KOMIIETEHIIUI

Kon u
Jrtansl GOpMHPOBAHUA
(opMyIMpOBKa Kpurepun IToxasarenu
KOMIIETeHI[ MU
KOMIIETEHUMH
OIIK-1 — CHOCOOHOCTH
CIOCOOHOCTD MEPEYHCITUTD U
pemarb 0XapaKTepU30BaTh
CTaHJapTHBIC OCHOBHBIC HCTOYHUKU
3a1a4n JAHHBIX OTCYECTBEHHON
npodeccuoHanbH 3HaHHE OCHOBHBIX CTaTUCTHUKU;
. WCTOYHUKHI
Ol JIeATEIILHOCTH HCTOYHUKOB — CIOCOOHOCTB
MH)OPMAIIH,
Ha OCHOBE . nHpOpPMaLUH, NEPEUYHCIIUTD U
HEO0OXOTUMON st
MH(POPMALHOHHO 3Haer O MOJXO/I0B K OXapaKTepu30BaTh
Hu (opo- N — MOJTYYCHUIO K HUM OCHOBHBIE 3apyOeXKHbIE U
oubrorpaguyec TOBBIT CHOCOGHI pa60TB; o | AOCTYIa, a TaiKe MEXTyHapOIHbIC 0a3bI
KOH KyJbTYpBI C YPOBEHB) a1V G HEIMI 1 0a30BBIX OCHOB JIAHHBIX CTATHCTHYECKON
NpPUMEHEHUEM Py ITOPUTMOB TIOUCKA HHPOPMAITUH O
OTE4YECTBEHHBIMU
UHPOPMAITUOHHO Gasantit W arperupoBaHus COLIMAJIEHO—
- nHpOpMaLUH 9KOHOMHYECKHX
KOMMYHHMKaLMOHH npoIieccax;
BIX TEXHOJIOTHH U — J1aTh KJaccu(UKALHIO
C y4eToM CYIIECTBYIOLINM MOJX0IaM
OCHOBHBIX K BBISIBIICHHIO TEHACHINN
TpeOoBaHMit Ha OCHOBE aHAIIN3a
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MH(POPMALTHOHHO
i1 0e30MacHOCTH

JTAHHBIX B
COOTBETCTBYIOIIEN
npodeccuoHanbHoOU cdepe;
— 0XapakTepHU30BaTh
QJITOPUTMBI TIOMCKA U
arpernpoBaHUs JAHHBIX
TIpH paboTe ¢
KpyIHEUIIUMHU
POCCHUICKUMH U
MEeXIyHapOJIHBIMH Oa3zamMu
JaHHBIX C yYETOM
OCHOBHBIX TpeOOBaHUI
nH(pOpMAITHOHHON
0e301acHOCTH

YMEHUE PeIlaTh

— CHOCOOHOCTE
CaMOCTOSATENLHO
OCYIIECTBIISTH CPABHCHHE
paHee MoTyYeHHBIX
PE3yIBTATOB PA3THYHBIX
HCciIeoBaTesIeH 1o
HHTEPECYIOIEMY BOIIPOCY
B JINTEpAType;

— CHOCOOHOCTE
aHATM3HUPOBATH
HEOOXOIMMOCTD
MPUMEHECHUS

NPpUMCHATH KOJINYECTBCHHbIX N
CTaHJApTHBIC
I/IH(bOpMaHI/IOHHO— 3a/aun Ka4€CTBCHHBIX MCTO/J0B
KOMMYHHKAIIMOHH . MPU PACCMOTPEHUH
poheCCUOHAIBHOMN
Ymeer bIC TEXHOJIOTUH KOHKPETHBIX
JICSITEIIBHOCTH C
(nponBu- JUTSL pETICHUSI UCCIIeIOBATENbCKUX
. MPUMEHEHUEM
HYTBIN) CTaHJAPTHBIX BOIPOCOB;
COBPEMEHHBIX
3a1a4 — CMOCOOHOCTH COYCTAHHUS
nH(OPMaIMOHHO-
po¢eCcCHOHANTBHO 3JIEMEHTOB
. KOMMYHHKAIHOHHBI
n JeATCIBbHOCTHU o KOJINYECTBCHHBIX N
X€ TEXHOJIOInu
Ka4€CTBCHHBIX
UCCIIeTIOBATEIbCKUX
METOAO0B IJIA ITOBBIILICHHUA
YPOBHS BAIMAHOCTH
MOJYYECHHBIX PE3YJIbTATOB;
— CIOCOOHOCTH
CaMOCTOSITEIBHO
COITIOCTABJIATH U
CHCTEeMaTH3UPOBATh
HAYYHBIC U MPAKTHYCCKHE
JIAaHHBIE TI0 UCCIIElyeMOMY
BOIIPOCY
BJIaJICHHE
— CIOCOOHOCTH
HABBIKAMHU METOJlaMU
CaMOCTOSITEIIBHO
perieHust CaMOCTOSITEIIBHOTO
arperupoBaTh
npodecCHoHaIbHBI | pEIICHUS 3a1a4 B
N uHpopMaIHio 00
Bnageer | x3ajgayac yd4eToM | COOTBETCTBYIOILEH
. . UMEIOIINXCS
(BBICOKHIA) OCHOBHBIX npoeccronambHON
. UCCIIEIOBAHUAX B paMKax
TpeOOBaHMIA chepe ¢ yaeTom
. peanuzanuu
UH()OPMALIMOHHOW | COOTBETCTBYIOLIHX
. UCCIIECIOBATEIBECKOTO
0e3onmacHOCTH TpeOoBaHM
. MPOCKTAa;
nH()OPMAITMOHHON
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0e30IacHOCTH

— CIIOCOOHOCTh
CaMOCTOSITEIIEHO
OCYIIECTBIISITh OIICHKY
KadecTBa
MHQOPMAITIOHHOTO
MaTepuaja 1o CTEICHH
Ba)KHOCTH JIJISl peaIi3aliu
HCCICI0BATEIBCKOIO
MIPOCKTA;

— CITOCOOHOCTh
HCII0JIb30BaTh Pa3IHYHbIC
MOJIXOJIbI K aHAITU3Y
WHPOPMALUH JJ15
BBISIBIICHUS TCHIAECHITHI
H3y4aeMbIX TIPOCKTOB;

— BBIABIIATH CIa0bIC U
CWJIBHBIC CTOPOHBI TU3aliHa
H3yYaeMbIX
HCCIIEN0BATENECKUX
MIPOEKTOB, UX OIPAaHHUYCHUS

OITK-2
CIOCOOHOCTD
IIPUMCHSATDH
OCHOBHBIC
METO/IbI
MaTEMATUYCCKOI'O
aHanm3a u
MO/JICITUPOBAHUS,
TEOPETHYECKOTO
3KCIIEPUMEHTAIBH
oro
UCCIIE/IOBAHUS,
BJIaJICHHEM
MaTeMaTHYCCKUM
anmapaToM npu
peueHnn
npohecCHOHAIBH
BIX TIPOOJIEM

3Haet

(topo-

TOBBIM
YPOBEHB)

METO0JIOTHIO
MIPOBEICHUS
KOJIMYECTBEHHBIX U
KayeCTBEHHBIX
HICCIJIETOBAHMNM,
0a3oBbIE
3aKOHOMEPHOCTH H
MIPUHIIUIIBI
(YHKITMOHUPOBAaHU
I DKOHOMHYECKUX
MIPOTIECCOB

3HaHUE KOMILIEKCa
MOIX0J0B K
ITOCTPOEHUIO,
aHaIu3y "
MHTEpIpeTaluu
TEOPETUUECKUX U

OKOHOMETPHUYCCKUX

MoJienei

— CIOCOOHOCTH Ha3BaTh U
0XapaKTepU30BaTh
0a30BBIE 3aKOHOMEPHOCTH
Y TIPUHIIATIBI
(YHKITMOHUPOBAHUS
HKOHOMUYIECCKHUX
MPOIIECCOB B KOHTEKCTE
CYIIECTBYIOLIUX MOJIX00B
K SKOHOMETPHYECKOMY
MO/ICJTNPOBAHHIO;

— CIocoOHOCTH 1aTh
KJ1acCH(UKAIUIO TI0IX0/I0B
K [TIOCTPOCHUIO
TEOPETUYCCKUX MOJICIICH B
9KOHOMHKE;

— CIocoOHOCTH 1aTh
KJ1acCH(UKAIUIO TIOJIX0/I0B
K TIOCTPOCHUIO
9KOHOMETPUIECKUX
MOJIeJIEH B DKOHOMHUKE B
KOHTEKCTC ITOATOTOBKH
cOaTaHCUPOBAHHBIX
YIPaBIEHYECKUX PEIICHUI
B Ipo(heCCUOHAITBHON
ctepe;

— CIOCOOHOCTH JIaTh
KIacCU(PUKAITUIO OCHOBHBIX
OTpaHUYECHUI MPU OLICHKE
MOJTYYCHHBIX PE3YIbTATOB
Ha OCHOBE
3KOHOMETPHUYECKOTO
MOJICJIMPOBAHHUS;

— CIOCOOHOCTH HA3BaTh U
0XapaKTepU30BaTh
OCHOBHEBIC OTpaHUYCHUS B
mpoliecce TpaHcHopManuu
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BBIBOJIOB Ha OCHOBE
9KOHOMETPHYECKOTO
MOJICTTUPOBAHHS U
(hopmupoBaHus
MIPaKTUKOOPHEHTHPOBAHHBI
X PEKOMEH Il 1
YIPaBICHUECKUX PEIICHUH
B COOTBETCTBYIOLLIEH
npodeccuoHanbHOM chepe

— CIIOCOOHOCTh
MPEICTABIISITh
HaOII01aeMBIE SIBICHUS U
MIPOLIECCCHI TIOCPEACTBOM

TEOPETUYECKUX
yMEHHE abCTpaKTHBIX MOJENEH;
MIPEICTaBUTh — CIOCOOHOCTH
OIHMCHIBATD 9KOHOMHKO- dbopMupoBaTh AU3aiiH
HabIo1aeMble yIpaBlieHUYECKUE HCCIICAOBAHUS IS
SIBIICHUS U npobiemsl B hopme (hopmupoBaHus
MPOLIECCHI a0CTpPaKTHBIX HKOHOMETPUYECKOH
MOCPENICTBOM TEOPETUIECKUX U MOJIEJIN CIIOCOOHOM
Ymeer TEOPETUYECKUX U | IKOHOMETPUYECKUX canbcuduIpoBaTh
(IpoaBU- | PKOHOMETPUYECKU Mozenen 9KOHOMHMKO-
HYTBIN) X MOJEJNEH, MOCPEICTBOM YIPaBJICHYECKHE TUITOTE3bI
TpaHc(hOpPMHPOBAT (dhopmupoBaHus — CIOCOOHOCTH
b YIPaBJICHUYECKYIO | HCCIEIOBATENbCKUX Tpanc(OopMHpPOBaTh
mpo0OiieMy B MIPOTUBOPEYHN U YIPABJICHICCKYIO
HCCIIEI0BATEIbCKH BOIIPOCOB, npobiemy B
i Bompoc MIpeacTaBICHUS HCCIIE/I0BATENIbCKH
banbcupuuupyeMsl BOIIPOC;
X TUTIOTE3 — CIIOCOOHOCTB
¢dbopmHpoBaTH
¢danpcudunmpyemsie
THIIOTE3bI ISl pabOThI €
UCCIIeI0BATEIIbCKUMH
THIIOTE3aMHU
— CHoCOOHOCTH
CaMOCTOSITENILHO
OCYILIECTBIIATh
BJIaJICHHE KPUTHYECKYIO OI[CHKY
HaBBIKAMHU METO/IaMH, JOIMYCTHUMBIX TIOAXOI0B K
MIPOBEICHUS peanuzanuu cOopy W aHaNM3y JaHHBIX;
KOJINUECTBEHHBIX U | MCCIEJOBATENBCKUX — CIIOCOOHOCTH
Ka4eCTBEHHBIX MIPOEKTOB, CaMOCTOSITENTLHO
HCCIIeI0BaHUH, CHUCTEMaTH3aluH U OCYILECTBIISITH OLIEHKY
Brazeer HaBBIKAMHU HUMIUIEMEHTAINN MOJTyYEHHBIX PE3YJIbTATOB
.. | cHCTeMaTH3aIiH 1 MTOJTYYSHHBIX B X0JI€ OCYIIIECTBICHUS
(BhICOKH) aHanmmsa pe3yiIbTaTOB B 9KOHOMETPHUYECKOTO
MOJTYYEHHBIX COOTBETCTBYIOLIYIO MOJIEIIMPOBAHNS;
JIAHHBIX, CUCTEMY 3HAHHH, — CaMOCTOSITEIBHO
MOJITOTOBKU UX KPUTHYIECKOTO OCYIIECTBIISITh OLIEHKY
MCCIIE/IOBATENIbCKM | aHaIM3a C yYETOM | OrpaHUYEHUM IOJyYEHHBIX
X OTYETOB UMEIOIUXCS PE3yIbTATOB;
OrpaHHICHUN — CHOCOGHOCTH
CaMOCTOSITENTLHO
dhopmupoBaTh
HCCIICIOBATEIbCKHE
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OTYETHI ISl IEMOHCTPAIIU
HOJTyYECHHBIX B XOZI€
peanuzanuu
UCCIICI0BATEIILCKIX
MPOEKTOB PE3yJIbTaTOB U
pEKOMEHIALUM 110
TPUHSTHIO
YIPaBICHUYECKUX PELICHHI
B COOTBETCTBYIOILLIEH
npodeccuoHanbHOU cdepe

BaquHO-3K3aMeHaHI/IOHHbIe MaTEpHAJIbI

OueHoYHbIE CPeCTBA ISl IPOMEKYTOYHOM aTTeCTALUN
KoMiuiekT 3aganuii 1Jisi KOHTPOJIbLHON padoThI

IIpakTn4yeckue 3aganus 151 KOHTPOJbHOM Pa00OTHI MO TUCHHUILINHE

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

IIpennoxuTh COAECPKATEIBHYI0 JKOHOMMYECKYIO IIOCTAaHOBKY, B KOTOpPOH
HEKOTOpasi pe3yJIbTUpYIOIIas NepeMeHHas y (MHIWBUyalbHbIE 3HAYEHUSI BBECTH
CaMOCTOATENIbHO) 3aBUCUT OT OOBSCHSIOLIEH NEPEeMEHHOW X, MNPUHHUMAIOIICH
3HaueHus ot 0 mgo 11. Haiitu BBIOOpOYHBIN KOIPGDUIIMEHT KOPPEISIUN |
IIPOBEPUTH TUIIOTE3Y O HAIMYHUM JIMHEMHOM CBSI3M NpU ypoBHE 3HaunmocT 0,01.
HaiiTu wHTepBaibHYIO OILIEHKY KO3(PduIlMeHTa KOPpEesiud C JOBEPUTEITHHOU

BEPOSATHOCTHIO 99%.

3agaya 2

[IpennoxnuTh COAEPKATENBHYID SKOHOMHYECKYIO ITOCTAHOBKY, B KOTOpPOU
UCCJIENYeTCsl B3aUMOCBS3b 2 KAaTerOpU30BaHHBIX MEPEMEHHBIX (MHAUBUAYaJIbHbIC
3HAQ4YEHUS BBECTH CAMOCTOSTENBHO, YUCIO I'PAJalMi NPU3HAKOB COOTBETCTBEHHO
paBHo 3 u 4). IloctpouTh MaTpuIly paBHOMEPHOTO pacmpenesieHus. Haitu
BBIOOPOYHOE 3HAYEHHE KBaJApaTHUHOW compsbkeHHocTH. Haiitu BbIOOpOUHOE

3HaueHne koad¢unuenta Kpamepa u mpoBepuTh TUIOTE3y O HAIUYUHU CBSI3U
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MEXIy EPEMEHHBIMU NpH ypoBHE 3HaunMoctu 0,1%.

3anaua 3

[TpennoX)uTh CoOAEpKATENbHYI0 SKOHOMHYECKYIO IMOCTaHOBKY, B KOTOPOIi
UCCJIENYEeTCSsl 3aBUCUMOCTD PE3YJIbTUPYIOIIEH MEPEMEHHON OT ABYX OOBSCHSIOMINUX
(MHIUBUyaJdbHbIC 3HAYEHHS BBECTH CAMOCTOATEIbHO, 00beM BbIOOpKH N=10).
[TocTpouts GYHKIMIO  JTUHEHHOW  perpeccuw, [IPOMHTEPIPETUPOBATH
coJiepkaTesibHO ee KodpduiueHTsl. [1ocTpouTh pEeTpOCHEKTUBHBIA MPOTHO3 H
BBIYHCIINTD CIIydailHbIe OCTATKH, a TAKKe IPOTHO3 IS CHTyaunH, koraa X Gymer
Ha 10% BbIllIe CBOEr0 CPETHETO YPOBHA, a x® — Ha 5% Hixe cpennero. OueHuTh

CPEIHIOI0 OMMOKY MPOTrHO3a.

3anaua 4

[IpensioxkuTh coAepKaTeIbHYI0 SKOHOMHUYECKYIO ITOCTAaHOBKY 3aJadd, B
KOTOpOM 00BEM MpoAaX HEKOTOPOro TOoBapa 3aBUCUT OT IIEHbI U OT CE30Ha
(MHIMBHUIYyaTbHBIC 3HAUYCHUSI BBECTH CAMOCTOSITEILHO, UCTIOIB30BATh MTOCE30HHBIC
nannabie 3a 2015-2017 ronbl, KOPpEeKTHUPOBKA HAa YPOBEHb IIeH HE TpelOyercs).
[TocTtpouTs 4 TPOTHO3HBIE MOJAENU — JJISi KaXIOro u3 ce3oHOB. [locTpouTh
nporHo3 nnsi BecHbl 2018 roma, eciu 1eHa Oyaer moBeimieHa Ha 10%

OTHOCHTEJBHO CPEIHEro 3a 3 rojia ypoBHSI.

3agaua 5

[IpensioxuTh COAEPKATEIbHYI0O IKOHOMHUYECKYI0 MOCTAHOBKY, B KOTOPOi
UCCJIEMYETCSl 3aBUCUMOCTh PE3YIbTHUPYIONMICH MEPEMEHHON Y OT OOBICHSIOMIEH
NMepeMEeHHON X (MHIMBUAyaJIbHBIC 3HAYEHUS BBECTH CaMOCTOSITEIBHO, O0BEM
BeiOOpku  n=10). TlocTpouTs MoOAenu  JUHEWHOW, JOTrapUPMUUYECKOH,
rUIepOOIMYSCKOM, CTEIIEHHOM M SKCIHOHCHIMAIBHOM 3aBHCUMOCTH. Brimmcathb
MPOTHO3HYIO (DOpMyIy Jis MCXOMHOM mepeMeHHOM Y. OCylecTBUTh MPOrHO3 U

HalTH KO3 (PULIMEHT TeTepMUHALINH.
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3anaua 6
Ckavarp 100 mompsin uMAaymux 3HAYCHWH O(QUIMAIBLHOTO Kypca Jojuiapa,

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

IT. Y KaXIoro — CBOM JaThl; HMX o0Os3arenpbHO YykKazatb!. IlocTpouthb

AKCIIOHEHITNALHO B3BEIICHHOE CKOIB3AIIee cpeanee mo 7 Toukam, A=0,8.

3agauva 7

[IpennoxnuTh COAEPKATEIBHYI0 JKOHOMMYECKYIO IIOCTAaHOBKY, B KOTOpPOH
UCCJIENYyeTCs 3aBUCUMOCTh 00beMa MpOAaXX OT peKjIaMbl (MHIUBUIYAbHbBIE
3HAYEHUsI BBECTU CAMOCTOSITENIbHO, 00beM BbIOOPKH N=10), MOCTPOUTH JIMHENHYIO
moxenb. Iloctpoutes maroByto moxaens Koiika, HHTEpOpeTHpoOBaTh €€
K03 punueHTsl. OCyHIECTBUTh PETPOCHEKTUBHBIN MPOrHO3 IO JIAarOBOW MOJAEIH
Kolika (orpaHM4MTbCS 3aBUCUMOCTBIO OT TEKYIIEr0 W TPEX MNPEeAbIIyIInX

NEPUOJIOB), HANTH OMIMOKU M KOAP(ULHUEHT JEeTEPMUHALUY.

Bapuanr 2
3agaua 1

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

[IpensioxnuTh COAEPKATEIBHYI0O IKOHOMHUYECKYID MOCTAHOBKY, B KOTOPOM
HEKOTOpas pe3yJbTUPYIOIIasi mepeMeHHas y (MHIUBHUAYyalbHbIC 3HAUYCHUSI BBECTHU
CaMOCTOSATENIFHO) 3aBUCUT OT OOBICHSIONMEH TEPEeMEHHOW X, MPUHUMAIOIIEH
3HaueHus: oT 0 no 11. Onpenenuts 3HAYEHHWE KOPPEISUUOHHOTO OTHOUICHHS Ha
OCHOBE TPYIIHUPOBKYU JAHHBIX MO 4 UHTEpPBAJIaM 10 IEPEMEHHOM X.

[IpoBepuTh TUIIOTE3y O HAJIMYUU CBSI3M MPOU3BOJIBHOTO BHUAA NPHU YPOBHE
3HauuMocTH 0,1. HailTu MHTEpBAIbHYIO OLIEHKY KOPPEJSIIUOHHOTO OTHOIICHUS C

JIOBEPUTENBLHON BEpOATHOCTHIO 90%.

3agaua 2

[IpenyioxKuTh CONEPKATENbHYI0O 3KOHOMHUYECKYIO MOCTAaHOBKY, B KOTOpPOH
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UCCIIEMYETCS B3aWMOCBS3b 2 TIOPSAKOBBIX TIEPEMEHHBIX (MHIUBUIYaTbHbBIE
3HAQYEHUSI BBECTU CAMOCTOSITEIbHO, 00beM BbIOOpKH n=10, 00s3aTEIbHO HAIUYKE
00bEeIMHEHHBIX paHroB). Haiitu BBIOOPOUYHBIE  KOADOUIIMEHT KOPPEIALHNH
Crmpmena. [IpoBepuTh THUIIOTE3y O HATWYUU CBSI3M MEXKAY TEPEMEHHBIMU TIPH

YpOBHE 3HAUNUMOCTH 1%.

3agaua 3

[IpensioxkuTh coliepKaTelIbHYI0O 3KOHOMUYECKYIO TOCTAaHOBKY, B KOTOpPOH
UCCIIEYETCSl 3aBUCUMOCTD PE3YyJbTUPYIONIEH IEPEMEHHON OT ABYX OOBACHSIOMIUX
(MHIUBUIYyaJdbHBIC 3HAYCHHS BBECTH CAMOCTOSTENIbHO, 00beM BbIOOpKH N=10).
[Toctpouts  GyHKIMIO  JIMHEWHOW  PErpeccu,  MPOUHTEPIPETUPOBATH
comepkarenbHO ee  Kod(hduiuentol. I[lpoBepuTh 3HAYUMOCTH KaXKJIOTO U3
perpeccopoB mnpu ypoBHe 3HauuMoctH 5%. Iloctpouth 95-npoLICHTHBIN
JIOBEPUTENIbHBIA MHTEpBAl sl Kaxzaoro wu3 kodddummentos. I[Iposeputsb

3HAYMMOCTBH MOJENH IPHU YPOBHE 3HAYUMOCTH 5%.

3amaua 4

[Ipennoxuth coaepKaTeabHyl0 SKOHOMHYECKYIO ITOCTAaHOBKY 3aJayH, B
KOTOpON 00BEM MPOJaX HEKOTOPOTO TOBapa 3aBHCHUT OT IIEHHl U OT CE30Ha
(MHAMBUIyaIbHBIE 3HAYECHUSI BBECTH CaMOCTOSATENIBHO, UCIIOIb30BaTh MOCE30HHBIE
nanaele 3a 2015-2017 ronbl, KOPPEKTHPOBKAa HAa YPOBEHb IIeH HE TpelOyercs).
[TocTpouTs JIMHENHYIO pErpeCccuro o0bema Ipoaax OT LICHBI,
MPOUHTEPIPETUPOBATL  COACPKATEIBHO €€  KOAX(DPUIMEeHThI W  3HA4YeHUE
ko3dunmrenTa aeTrepMUHAIIMA, OOOCHOBATh 3HAYMMOCTh HWJIIM HE3HAYMMOCTH
perpeccopa. [locTpouTs TUHEHHYIO perpeccuio 00bema POk OT IIEHbI U Ce30Ha,
MPOUHTEPIPETHUPOBATH COACPKATENHHO €€ KOADOUIIMEHTHI, TPOAEMOHCTPUPOBATH

3HAYUMOCTh WJIA HE3HAYMMOCTh PErPECCOPOB.

3amaua 5
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[IpenyioxnuTh COAEPKATEIbHYI0O 3KOHOMHUYECKYID NOCTAHOBKY, B KOTOPOU
UCCIICMYETCS 3aBUCUMOCTH PE3YIbTHPYIOMICH MEPEMEHHON Y OT OOBICHSIONMEH
nepeMeHHo X (MHAMBUIYyallbHbIE 3HAYEHUS BBECTH CaAMOCTOSITENIBHO, OOBEM
BbI0OpKHK n=10). [IpoBecTu npeobpazoBanue bokca-Kokca st pe3yiabTupyromien
MIEPEMEHHON Y ¥ TOCTPOUTH COOTBETCTBYIOIIME JIMHEAPU30BaHHbIE Moaenn. Hailtu
BETMYMHY A* ¢ TOYHOCTBIO JO JECATHIX. BhIMUcaTh MPOTHO3HYIO (GOPMYITY IS
UCXOJHOM TmiepeMeHHOM Y. OcCylecTBUTh MPOTHO3 M HaWTU KOIPPUIIMEHT

JIETEPMUHALIUU.

3anaua 6
Ckauate 100 moapsn uAymmMx 3HAYCHUN oQUIMaIbHOrO Kypca jaojuiapa,

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

IT. Y KaXJI0Tro — CBOU JAaThl, UX 00s3aTelbHO yKa3aTh!. [locTpouth ckomb3siiee
cpenHee o 5 ToukaM. [loCTpOMTH SKCIOHEHLIHMAIBHO B3BEIIEHHOE CKOJIB3SIEE

cpennee mo 7 Toukam, A=0,8.

3anaua 7

JInst TaHHBIX MO KypCy A0JIapy M BBIOPAHHOIO TpeHAa U3 padoThl 6 mepeiTu
K psIy OCTaTkoB &. [1oCTpOUTH aBTOKOPPEISIIIMOHHYIO (DYHKIUIO 10 O-TIOpsaKa.
[TocTpouts MOJENHL aBTOpErpeccuu 1-nopsiaka. AHanUuTUIECKH (B BUAE HOPMYIIbI)
3amucarh MPOTHO3, BKJIIOYAIONIMN TpPEeHI W3 paboThl 6 W Mojaelb 00paboTKu
ocTtaTkoB. OCYIIECTBUTh PETPOCIEKTUBHBINA MPOTHO3 MO Mojeau. Haltu omulku

1 K0dhDUITMEHT eTepMUHAIUH.

KpnTepm/I BBICTABJICHHUA OLHCHKHU CTYJACHTY HA JK3aMCHE

Mo JTUCIMIIINHE ((3KOHOMeTpI/IKa»

Babl Ouenka
(perTHHTOBOM JK3aMeHa TpeboBanus Kk ¢pOPMHUPOBAHHBIM KOMIIETECHMAM
OLICHKH) (crangapTHas)
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86-100

«OTJIMYHO»

OueHKka «OTJIIMYHO» BBICTABISIETCA CTYAEHTY, €CIId OH
rIyOOKO W MPOYHO YCBOWJI MPOrpaMMHBIM MaTepua,
HCYEPIBIBAIOIIE, I1OCIEI0BATENbHO, YETKO U JIOTUYECKU
CTPOIHO €ro u3jaraer, yMeeT TeCHO YBSA3BIBATbH TEOPHUIO C
MPAKTUKOW, CBOOOIHO CHPABISAETCS C 33/1a4aMHU, BOIIPOCAMH
U JpYyrMMH BUJAaMH TPUMEHEHHUs 3HAHUM, NpuyeM He
3aTpyJHSETCSl ¢ OTBETOM IIPU BHUJIOM3MEHEHUU 3aJaHUM,
UCIONIb3YeT B OTBETE MaTepuan MOHOTrpapuiecKon
JAUTEPATyphl, MPAaBHIBHO  OOOCHOBBIBAET  IPHHSITOE
pelieHue, BialeeT pPa3HOCTOPOHHHUMH HAaBBIKAMU U
MIPUEMaMU BBITIOJTHEHUS IPAKTUYECKUX 3a]1a4.

85-76

«XOopouro»

OneHka «XOpOILIO» BBICTABIIAETCS CTYIEHTY, €CIH OH
TBEPO 3HAET Marepuaj, I'PaMOTHO U IO CYIIECTBY
U3JIaraeT ero, He J0IYyCKas CyLIECTBEHHBIX HETOUHOCTEH B
OTBETE Ha BOIIPOC, MIPABWIBHO NMPUMEHSET TEOPETUUECKUE
MOJIOKEHHUSI TPU pEIIeHUH HPaKTUYECKUX BOIPOCOB U
3a/a4, BjaJieeT HEOOXOIMMBIMM HaBbIKAMHU U IpUEMaMU
UX BBIIOJHEHUS.

75-61

«YyHAOBJICTBOPU-
TCIIBHO»

OHGHKa «YOOBJICTBOPUTCIIBHO» BBICTABJIACTCA CTYICHTY,
CCJIM OH UMECT 3HAHHA TOJBKO OCHOBHOI'O MaT€pualia, HO
HC YCBOMII Cro I[CTaJICI;'I, JO0IMYCKAa€T HETOYHOCTH,
HCIOCTATOYHO IIPAaBHUJIbHBIC q)OpMy.]'II/IpOBKI/I, HapyIICHUA
JIOTHYCCKOM IIOCJICA0BATCIbHOCTHU B H3JI0OXKCHHUU
IporpaMMHOI'O MaTe€pHraia, UCIIbITbIBACT 3aTPYAHCHUSA IIPpU
BBIITOJITHCHHUHU MMPAKTUYCCKUX pa60T.

60-0

«HEYJIOBJIETBOPH-
TEIILHO»

Ouenka «HEYJIOBIIETBOPUTEIBLHO» BBICTABJISAETCS
CTYAICHTY, KOTOpPbIH HE 3HAET 3HAYMUTEIBHOM YacTH
IIPOrPAMMHOI0 MaTepuaja, JOIYCKAaeT CYIIECTBEHHbIE
OIMUOKH, HEYBEPEHHO, C OOJBIIUMHU 3aTPYyTHEHUSIMHU
BBITIONHSET MpakThueckue padoTsl. Kak mpaBuio, oreHka
«HEYIOBJIETBOPUTEIBHO» CTABUTCS CTYAEHTaM, KOTOpPBIE
HE MOTYT MPOJOJIKHUTH OO0y4deHHe Oe3 TOMOTHUTEIbHBIX
3aHATHI IO COOTBETCTBYIOIIECH NUCIUILINHE.

OIICHO‘-IHI)IC cpeacrea aJjist TeKymeii aTrecranumn

BOl'[pOCI)I IJIA TECTOBBIX 3auaHm71 o AMCIOMIIJIMHE ((3KOHOMeTpI/IKa»

1.

Bei0opka, coaepxamasi TPpU H3MepeHMs — MHOI0 HAaO0JI0JeHHIl, MHOIO

noKasareJieil, IMHAMHUKA BO BpEMEHH

A. TlpocTpancTBeHHas BHIOOpKA.

B. MHoromepHsIii BpeMEeHHOU psI.

C. IlanenwsHbIC JaHHBIC.

D. Marpuria napHbIx CpaBHEHUH.

2.

Bo3moxkHbIi c1oc0o0 npeodpa3oBaHus JAHHBIX ISl 00pbLOBI ¢ ayTjIaepaMu
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A . Xx=x-1.

W
>
I

(x-1)/x+1.

X = (x-1)%.

>
Il

(x+1)x/2.

KoppesinnoHHoe 0THOIIEHNE MOKA3BIBAET TECHOTY

. [TapHoi1 TMHENHHOM CBSI3H.

m > ® U O

. [lapHo¥i cBsi3M 001IETO BUAA.

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

D. MHOXeCTBEHHO! CBS3U OOLIEro BUA.

4. IToxa3aTenb TECHOTHI CBA3HM, KOTOPbI MOKeT NPHHUMATH OTPHLATEJbHbIE
3HAYeHHUs

A. KosddummeHnt koppemsiuu.

B. KoppensironHoe oTHOLIEHUE.

C. Koaddumuent nerepMuHanium.

D. Bce noka3atenu orpaHUY€Hbl CHU3Y HYJIEM.

S. Haiinure HeBepHOe yTBepkIeHUe. Y POBeHb 3HAYMMOCTH — 3TO

A. BeposTHocTb OIMOKH NEPBOTO poja.

B. 3agaercs 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 pacnpenencHusl.

C. Pacnpenenenus CThrO/ICHTA.

D. Pacnipenenenus @urmiepa.

7. JloBepHUTEJIbHbIA HHTEPBAJ CyXKaeTcs

A. Ilpu yMeHbIIIEHUU JOBEPUTENBHOM BEPOSITHOCTH WJIM COKPALIEHUH 00beMa BEIOOPKH.

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

C. Ilpu yBenu4yeHuu 10BEpUTENHLHON BEPOSITHOCTH WIIM COKpaIlleHMH 00beMa BEIOOPKHU.

D. Ilpu yBenu4yeHun JOBEPUTENLHON BEPOSTHOCTH WK POCTE 00beMa BEIOOPKH.

8. Cpenn yka3zaHHBIX HUKe 3HAYeHHI KOIQ(UIUEHTAa KOoppeasiuuu YKaxKuTe,
KOTOpOe XapakTepu3yeT HandoJiee TeCHYI0 JIMHEHHYI0 CBA3b

A.05.
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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. IToxa3aTenb TeCHOTHI CBSI3U, HEOTPAHUYEHHBbIH CBEpPXY

A. Kosdpunuent gerepMuHaIyy.

B. KoaddunmeHT KOHKOpaIuu.

C. KBagparuuHas CONpsiKEHHOCTb.

D. Bce orpanuuensl CBEpXY €IUHUIICH.

11. IIpu mocTpoeHHn 10BEPUTEIBHOI0 HHTEPBAJIA VIS YaCTHOr0 Kodgduuuenra
KOppeIsun

A. Ucnonp3yroTes Te e GOpMYIIbl, YTO U Ui HApHOTO KO3 PUIMEHTa KOPPEIALUH.

B. Ucnonb3yrores Te ke GopMyIibl ¢ cokpalieHneM o0bemMa BBIOOPKU Ha €IMHULLY.

C. HUcnonp3yroTcst T€ %e GOpMyIIbl C COKpaIIeHHEM 00beMa BHIOOPKH HA YHCIIO IEPEMEH-
HBIX, OTHOCHTEJIBHO KOTOPBIX MPOMCXOAUT OUUILICHHUE.

D. Ucnone3ytoTcst apyrue GopMyIbl.

12. Yka3aTh HeBepHOe yTBep:KIeHHne

A. TIprcoeIMHEeHIE HE3HAYMMOIT ITePEMEHHO MOYXET YMEHBIIHTH BEHInHy R,

B. Tlepexo/1 OT INHEIHOTO K KBaAPaTHYHOMY TPEH/Ty BCEI/Ia yBennamuBaer R

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

D. Bce yrBepkieHHs BEPHBI.

13. CBs3b MeK1y HECKOJIbKHMH NMOPSIAKOBbIMH NlepeMeHHbIMH OLleHNBaeT

A. KBanpatuuHasi CONpsi>KEHHOCTb.

B. Koadduunent konkopaanuu.

C. Koappunment Kpamepa.

D. Koapdunuent Cnrpmena.

14. CBs3b MeK1y KaTeropu30BaHHBIMH NlepeMeHHbIMU OlleHUBaeT

A. Kosppunment Kennanna.

B. Koadduuument Kpamepa.

C. Koadpdumuent Cimpmena.
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D. Kosddurnment konkopaamuu.

15. B kiaccuueckod JIMHEHMHON MOJEJM MHOMECTBEHHON perpeccMd He
MPeANnoJIaraeTcsi BbINOJHEHUE CJIeYIIero CBoicTaa:

A. HeaBTOKOppEIUPOBAHHOCTD.

B. 'omockenacTU4HOCTS.

C. MynbTHKOJUIMHEAPHOCTb.

D. Bce Tpu cBoiiCTBa TOJKHBI BHITOTHSATHCS.

16. CBOMCTBO BEpPOSITHOCTHOW CXOAUMOCTH OIEHKHM K HCTHHHOMY 3HAYE€HHIO
napamMeTpa IpH pocre pasMepa BbIOOPKH

A. I'eTepocKkeacCTUUHOCTb.

B. HecmenieHHOCTS.

C. CocTosATeNbHOCTD.

D. DddexTuBHOCTS.

17. 3HAYMMOCTH perpeccopoB NPOBepPsieTCs ¢ HCIO0JIb30BAHUEM

A. F-cratuctuku.

B. t-cratuctuku.

C. U-cratucTukm.

D. Craructuku le

18. CBoiicTBO B3aUMO03aBUCHMOCTH O00BSICHAIOIIHX IepeMeHHbIX

A. ABTOKOppensIHs.

B. KoBapuarmus

C. MyibTHKOIITHHEAPHOCTb.

D. CocTosTeNnsHOCTS.

19. B perpeccun y-100 + 20 xP + 01 x? - 75x®)  nanGosee 3maunmmas
(40) (s0) (0,02) (2,5)

nepeMeHHAast
A xD.
B. x?,
C. x9,

D. Bce perpeccopsl He3HAYNMBI.

20. B perpeccnn  §=10 +120 xV 1+ 01x? - 75x®  3naummeie npm a=0,05
(400 ) (30) (0.2) (2,5)

nepeMeHHbIe

A. X(l), X(Z).
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Bl X(l), X(S).
C.x? x®

D. Tomsko X

21. IIycts Y — o0bem mnpogax (ThbIC.IUT.), X — HeHAa (TBIC.PpYD.), § =124 - 0,8x

YKaxkuTe Bce BepHbIE YTBEPIKICHHS:
A. Cpennsist nena cocrasiusier 0,8 TbIC.py0.
B. Cpennuii 00beM npogax cocrasiser 12,4 ThIC.IIT.

C. DnactuyHOCTh cripoca 1o mnene pasaa —0,8.

D. Poct 1ienst Ha 1 ThIC.pyO. IPUBOAMT K COKPAIICHUIO Tpoax Ha 0,8 THIC.IIT.

22. B monenu ¢ rerepockeacTUYHOCTHIO 00BN Pa30PoCc 0CTATKOB 03HAYAET

A. boipmmii Bec HaOIIOAEHUA.
B. Meub1nii Bec HaOJIFOACHUS.
C. HensmeHHbli Bec HAOIMIOACHUS.

D. PGSYJII)TaT 3aBHUCUT OT AOMNOJHHUTCIBHBIX IMAapaMCTPOB.

23. B mMogeam ¢ rerepoCcKeaCTUIHOCTBI0 OCTATKOB

OCYILECTBJISIETCS ¢ MOMOLIBI0
A. B3emennoro MHK.
B. JIByxmarosoro MHK.
C. O606mennoro MHK.
D. O6srynoro 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 moxeT He COBNAAATH CO 3HAYEHUEM (PYHKIIUM PEerpPeccHHu B CJIydae

A. Kitaccuueckoii Mozenu.
B. I'eTrepocke1acTUYHBIX OCTAaTKOB.
C. ABTOKOppENUPOBAHHBIX OCTATKOB.

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

26. IIpoBepka aBTOKOppEJSIMU OCTATKOB OCYIIECTBJIAETCH ¢ IOMOIIbIO

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

D. Kpurepus ®@umepa.
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217. IIpu yuere 3¢ dexTa COBMECTHOI0 BO3AeHCTBHS 110J1a U CE30HA BBOAUTCH

A. 2 naMmMH-TIEpEMEHHBIX

B. 3 naMMu-nepeMeHHbIX

C. 4 naMMHU-TIEpEMEHHBIX

D. 8 naMmu-nnepeMeHHbIX

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

A. Kpurepuii ['neticepa.

B. Kputepuii CtproneHra.

C. Kpurepuii Hoy.

D. Moauduuuposannslii kpurepuit Hoy.

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

Al

B. 2.

C.3.

D. 4.

30. Koapduument nerepMuHanmm MokeT ObITh M3BJe4YeH U3 (QyHKOMU
JIMHENH

A. Tonbko 171 IMHEHHOW PETPECCHUM.

B. JInst 1100bIX NOTMHOMHATIBHBIX (DYHKIIMHA PErPECCHU.

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

D. dnst mo6o¥ GyHKIMH, MOJAAI0NIEHCS HEMTOCPEICTBEHHOM THHEapU3alliU.

31. ITocTOSIHHYI0 31aCTHYHOCTH HMeeT

A. JIuneiinas ¢pyHKuus.

B. KBagpatuunast pyHKIHS.

C. CrenienHast pyHKITHSL.

D. DkcnoHeHnanbHast pyHKIIHSL.

32. Ecin ¢yHkuus BpITISAUT JIMHEHHOM B JIBOWHBIX JOrapupmMmuyecKux
KOOPAMHATAX, NpPeANnojaraeMblidi B/ 3aBUCHMOCTH

A. Jlorapupmuyeckuii.

B. Jloructuueckuii.

C. CreneHHOM.

D. DkcrnoHeHalbHBbIH.

33. YkaxuTe HeBepHOe YTBep:KIeHHUe:
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A. Kybuueckas QyHKIHs pacTeT ObICTpee, YeM IKCITOHEHTA.

B. C nomomsto runepOoandeckoi GyHKIIMH MOJIEINPYIOTCS HACBIIIAEMbIE TPEAIOYTECHUSI.

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

D. Jlorapupmuueckas 3aBUCUMOCTb — PAaCTET MEJJICHHEE IPYTUX HEOTPAHUYECHHBIX.

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

A -2

B. 0.

C.0,5.

D. 2.

35. YkaxuTe BepHOe YTBep:KIeHue

A. JloruTt- Moaens MpUMEHSETCs UTsl KaTeropu30BaHHBIX PE3YIbTUPYIOMINX TTOKa3aTeNeH.

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

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

D. 3nauenue, BbI1aBa€MOE JIOTHT-MOAEIBIO0, MO)KHO HHTEPIIPETUPOBATH KaK BEPOSITHOCTh

36. YkaxuTe HeBepHOe YTBepIKIeHne

A. JIy1s1 MHOTOMEPHOT'0 BpeMeHHOro psiga n>1, p>1, T>1.

B. DnemMeHTHI BpeMEHHOT0 psifia He SIBIISIOTCS OJJMHAKOBO paclipeleIeHHbIMU.

C. lonrocpodHoe u3MEeHEHHEe BPEMEHHOTO psIa MOJICITHPYETCS TPEHIOM.

D. Ce3oHHble K0J€0aHN MOKHO MOJEIUPOBATh YEPE3 JTaMMU-TIEPEMEHHBIE.

37. IIpoBepky rumore3bl 0 HEU3MEHHOCTH CpPeIHEr0 MOKHO OCYHIECTBHTH €
NMOMOLIbI0

A. Kputepus cepuii, HOCTpOCHHOTO Ha ME/IUAHE.

B. Kpurepust BOCXOAAMMX U HUCXOASAIINX CEPUM.

C. Kpurepus A60e.

D. Bcex Tpex nepeynciIeHHbIX KpUTEPUEB.

38. Poct Ha 4% B 1o MO:KHO CMO/1ETHPOBATH € MOMOUIbLIO

A. JluneitHoTO TpeH a.

B. KBampatuunoro tpenpa.

C. CteneHHOro TpeHa.

D. DkcnoHeHIMaaIbHOrO TPEH A,

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

A. JIuneiinoro TpeHa.

B. KBagpatuunoro tpenza.
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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¢ GUUMEeHTHI NPH KPAWHUX 3HAYEHHUAX (CO CABUIOM 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 ps/a.

D. Ycrpanenust c€30HHOCTH.

43. st MoaeJMpPOBAHMA  CJAYYallHBIX OCTATKOB BPEMEHHOIO psAa &
HCI0JIb3YyeTCs

A. Tpenn.

B. ARMA-mozenn.

C. Mogens bokca-Kokca.

D. OcraTtku He MOAECTUPYIOTCS — OHU ClTydaliHbIE.

44, Mopneab ¢, = a6, ; + a,6, , + 5, — 65, , HA3BIBACTCS

A. ARMA (2,2).

B. AR(2).

C. AR(3).

D. ITo-npyromy.

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

A. JIuHelHOTO YpaBHEHHUS.

B. KBagpaTHoro ypaBHeHusI.

C. Cucremsl u3 2 TMHEHHBIX YpPaBHEHUH C 2 HEU3BECTHBIMHU.

D. Cuctemsbl U3 2 KBaapaTHBIX YPaBHEHUM ¢ 2 HEU3BECTHBIMH.
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46. Ecau Bo3aeiicTBHMe NMPOBENEHHON PEKJIAMHON KOMIIAHUM KAXKIYI0 HeHde/II0
cokpama-erca Ha 10%, 1 OUEHUBAHUSI BJIMAHHUS PEKJIAMbI HAa TMPOAAKU MOIKHO
HCIO0JIL30BaTh

A. DKCITIOHEHITUATBHBIA TPEHI.

B. Mopens Koiika.

C. Mogens lupau AnMoH.

D. ARMA-Monens.

47. Haiigure HeBepHOe yTBep:KIeHHUE

A. MareMaTrnyeckoe OKHIaHue 0eJIoro mymMma paBHO HYJIIO.

B. ducnepcus 6emoro mryma paBHa HYJIIO.

C. benblii 11yM He KOPPEIUPOBAH C YPOBHEM BPEMEHHOTO Psija.

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

48. Jl1s1 pelieHusl P0GJ1eMbl IHI0T€HHOCTH UCIIOJIL3YIOT

A. ARMA-Monenu.

B. JIuneapusyromiee npeodpazoBaHue MEPEeMEHHBIX.

C. O6001IeHHBI METO/T HAUMEHBIIINX KBAIPATOB.

D. Meton HHCTPYMCHTAJIbHBIX IICPECMCHHBIX.

Kpurepuu oueHku:
— 100-86 6anmnoB - He GoJnee 1 HEMPAaBHIBLHOTO MM OTCYTCTBYIOIIETO OTBETA
Ha MOCTABJICHHBIE B TECTE BOPOCHI;;

— 85-76 6annoB — He Oonee 2 HEMPAaBUIBLHOTO MJIM OTCYTCTBYIOIIETO OTBETA
Ha MOCTaBJICHHBIE B TECTE BOIPOCHI,

— 75-61 OGamn — 3 HempaBUJIBHBIX WM OTCYTCTBYIOIIMX OTBETOB Ha
MIOCTaBJICHHBIC B TECTE BOIIPOCHL;

— 60-50 6ayoB — 4 u 60s1€€ HEMPABUWIBHBIX WM OTCYTCTBYIOIIMX OTBETOB Ha

IMOCTABJICHHBLIC B TCCTC BOIIPOCHI.

TemaTuka NpakTU4YeCKUX 3aHATHH

o IMCIOMIIJIMHE «3KOHOM6TPI/IK3»

3ansitue 1. BBenenue B 3koHoMeTpUKY. KoppeasimuoHHbIN aHAIN3

Memoo akmuenozo / unHmepaKmueHo20 00y4eHuUs — Memoo CUMYAUuUOHHO20
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ananuza (cumyayuonHnsle 3a0aiu)

1. TunoBsle 3a1a4¥ SKOHOMETPUKH.

2. DTarbl 3KOHOMETPUYECKOTO aHAIN3a.

3. bazoBble XxapaKkTepuCTUKH BEIOOPKH.

4. TIpoBepka runoTe3bl 0 HATMYHUH [TAPHOU JIMHEWHOM CBSA3H.

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

6. [IpoBepka rumoTe3bl 0 HAIMYUH CBSI3U POU3BOJIBHOTO BUA.

7. JloBepuUTENbHbII HWHTEpBaJ Ui MCTUHHOIO 3HAYEHUS KOPPEJSLIHOHHOIO
OTHOILICHMUS.

8. Pemenne cutyalMoHHBIX 3a1ad. 3ajada «3apiuiaTa Ha MPEANpPUSTHN

(6a30BBIE XaTAKTEPUCTUKH).

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

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

1. MHOXXeCTBEHHBIN KOA(DPUITUEHT KOPPETAIIUH.

2. [IpoBepka rumoTe3bl 0 HATMYUH MHOKECTBEHHOM JTMHEHHOW CBS3H.

3. PanroBerit ko3 dunment koppemsaun CrrupMeHa.

4. PanroBbiit koahuimeHT koppensiun Kennamna.

5. IlpoBepka TruUMOTE3bl O HAIWYUU CBS3M  MEXKIY MOPSIKOBBIMU
MEPEMEHHBIMHU.

6. KBagparnunas conpspkeHHOCTh —XapaKTEPUCTUKA TECHOTHI CBSI3H.

7. Pemenue cuTyalMoOHHBIX 3a7a4. 3ajava «3apruiata, CTaXk U 00pa3oBaHUE»

(MHO>XECTBEHHAs TMHEHHAS CBA3b).

3anstue 3. Perpeccuonnbiii anaau3. MHK. Metoa riiaBHbIX KOMIIOHEHT
Memoo akmuenozo / UHmMEPAKMUBHO20 00YUEHUA — MEMOO CUMYAUUOHHO20
ananuza (cumyayuoHHvle 3a0a4u)

1. JIuneitHas perpeccusi.
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2. CBOMCTBA OIICHOK.

3. 3HAYMMOCTh PErPecCcopoOB.

4. TTpoBepka ruroTe3bl 0 3HAUUMOCTH MOJICIIH.

5. MeTo ri1aBHBIX KOMITIOHEHT.

6. Pemmenue cutyarmoHHBIX 3aj1ad. 3amada «lIpogaku B 3aBUCHUMOCTH OT
1eHb» (MuHelHas perpeccusi). 3amada «lIpogaxxu B 3aBUCHMMOCTH OT IIEHBI U
peKIIaMbl» (MHOKECTBEHHASI PETPECCHS).

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

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

1. Monens ¢ TeTepOCKeTaCTUIHBIMHA OCTATKAMH.

2. B3BenieHHbBIN METOT HAUMEHBIITUX KBaAPaTOB.

3. Mojienb ¢ aBTOKOPPETUPOBAHHBIMHA OCTaTKAMU.

4. TIpakTHYecKOe  OIICHWBAaHUE MOJACIH C  aBTOKOPPEIMPOBAHHBIMHU
OCTaTKaMH.

5. Meroa naMMH-TIEpEMCHHBIX.

6. [IpoBepka perpecCuoHHOM OHOPOIHOCTH JABYX TPYII HAOIIOICHUA.

7. Pemenue cuTyallMoHHBIX 3amad. 3amada «llema kBaptupb» (Moaenb C
reTEePOCKEIACTYMHOCTHIO). 3anavya «J/[uHamuka peasbHOro OOMEHHOIO Kypcay

(MOJIeITh C aBTOKOPPEIISIITUEHT).

3ansitue 5. Hestuneiinbie Moaeau. JIoruT- u mpoouT-Moa€eIU

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

1. [lomuHOMUANbHBIE  3aBUCUMOCTH. ['mumepOosinueckue  3aBUCHMOCTH.
DKCIMOHEHIIMAIbHBIE 3aBUCUMOCTH. Jlorapudmuyeckue 3aBUCUMOCTH.

2. Metox bokca-Koxkca.

3. Ilpaktruueckas peanuzamus JIorut- u NpoOUT-MOICIICH.

4. DKCIOHEHIIUAJIBHO B3BEIIEHHOE CKOJB3SIIEE CPETHEE.

5. Ce30HHOCTH U €€ YCTPAHEHUE C TOMOIIBIO CKOJIB3AILEr0 CPEIHETO.
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6. Pemenue cutyallMOHHBIX 3a1ad. 3anada «PeanbHbII OOMEHHBIM Kypc H

cpeadenymeoit BBID» (HenuHelHbIe MOACIH).

3ansiTie 6. AHaaIM3 BpPEMEHHBIX PHAAOB. AHAJIWUTHYECKHEe H
ajqropurMmuuyeckuerpenibl. Ce30HHOCTH

Memoo akmueHnoz2o / UHMEPAKMUBHO20 0OYUEHUA — MEMOO CUMYAUUOHHO20
ananuza (cumyayuoHHwle 3a0aiu)

1. ApauTuBHAS U MYJbTUILTUKATUBHAS MOJIEIb.

2. HecyuaiiHast cocTaBIsIOIIas BpEMEHHOTO Psijia.

3. Kpurepuii Bocxoasanmx u HUcxoasmux cepuid. Kpurepuit A60Ge.

4. TlonuHOMUAJIbHBIE TPEHJBL. OKCIOHEHIIMAIBHBIN TPEHLI.
AJTOPUTMUYECKUE TPEH/IBI.

S. Ckoup3siiee CpenHee. Hannyumme 3HAYECHUS BECOBBIX
K03(PUIIMEHTOB.

6. Pemenne curyanmoHHbIX 3amad. 3amada «Kypc gommapa  (kputepuu
HEW3MEHHOCTH CPEIHETO)». 3amava «JlnHamuka BBII CIIA»

(OKCrIOHEHIIUAJIBHBINA TPEH]T).

3ansaitue 7. ARMA-moaesun. JlaroBble mMoaenu. IJHAoreHHocts u IV-
perpeccust

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

1. Mogenn oOpaGOTKH OCTaTKOB. ABTOpPErpeccHsi IEPBOTO M BTOPOTO
nopsijika. ABTOperpeccus mopsiaka p.

2. Ckonp3asinee cpeaaee mepBoro nopsaka. CKonb3siee cpeaHee mopsaaKa q.

3. ABTOPErpeCcCUOHHBIC MOJICTTU CO CKOIB3SIIIIUMU CPETHUMHU B OCTATKaX.

4. PerpeccCuoOHHBIE MOJICNIH C pacipeeaeHHbIMu Jaramu. Mogens Kotika.

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

Kpurepuu onenkmu:
— 100-85 GamnoB — eciu OTBET MOKAa3bIBA€T MPOYHBIC 3HAHHSA OCHOBHBIX

MPOLIECCOB U3y4yaeMOM MPEeAMETHOW 00JacTH, OTINYAETCS TITyOWHON W MOJHOTOM
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PACKPBITHSI TEMBI; BJIaJICHUE TEPMHUHOJIOTUISCKAM anmapaToM; yMEHHE OOBSICHITh
CYILIIHOCTb, SIBJICHUM, IPOILIECCOB, COOBITUM, JIeNIaTh BHIBOJBI U 00OOIIEHUS, 1aBaTh
apryMEHTUPOBAHHBIE OTBEThI, MPHUBOJAUTH MPUMEPHI; CBOOOJHOE BIAJCHHE
MOHOJIOTHYECKONW PEUYbl0, JOTUYHOCTh W TOCIEAOBATEIBHOCTh OTBETA, YMEHUE
MPUBOJINUTH MPUMEPHI COBPEMEHHBIX MPOOJIeM N3ydaeMoil 001acTH;

— 85-76 OamiaoB — OTBET, OOHAPYKUBAIOIIUN MPOYHBIC 3HAHWUS OCHOBHBIX
MPOLIECCOB M3y4yaeMOM MPEeAMETHOW 00JacTH, OTINYAETCS TITyOWHON U MOJHOTOM
PACKPBITHSI TEMBI; BJIaJICHUE TEPMHHOJIOTUICCKAM almapaToM; YMEHHE OOBSICHATh
CYIIIHOCTb, SIBJICHUH, MPOIECCOB, COOBITUM, A€NaTh BHIBOABI U 000OIICHMS, 1aBaTh
apryMEHTUPOBAHHBIC OTBETHI, NPHUBOJUTH MPUMEPHI, CBOOOJHOE BIAJCHHE
MOHOJIOTUYECKOW PEUbl0, JIOTUYHOCTh M TMOCJIEN0BATEILHOCTh OTBeTa. OJHAKO
JOTYCKAeTCs OJTHA — JIBE€ HETOYHOCTH B OTBETE;

— 75-61 Gann — oIleHUBAETCS OTBET, CBUJICTEJILCTBYIOIIMNA B OCHOBHOM O
3HAHUM  TPOIIECCOB  M3y4aeMOM  MpeaMEeTHOM  00JIacTH,  OTIUYAIOIIUICS
HEJIOCTAaTOYHOW TIIyOMHOW M TOJHOTOM PACKPBITHS TEMbI; 3HAHHUEM OCHOBHBIX
BOIIPOCOB Teopuu; ciabo cPOopMUPOBAaHHBIMH HABBIKAMHM aHalu3a SIBJICHUH,
MPOIIECCOB, HEJOCTATOYHBIM YMEHHUEM J1aBaTh apTyMEHTUPOBAHHBIE OTBETHl U
MPUBOJUTHh TPUMEPHI; HEJOCTATOYHO CBOOOJHBIM BIJIAJICHUEM MOHOJIOTHYECKOM
peublo, JIOTUYHOCTBIO M TMOCJIEI0BATENLHOCTRI0O OTBETa. JlomyckaeTcsi HECKOJIBKO
OIIMOOK B COEPKAHUU OTBETA; HEYMEHHE TIPUBECTH MIPUMEDP PA3BUTHSI CUTYyAIIUH,
MIPOBECTH CBSI3b C IPYTUMU aClEKTaMH U3ydyaeMon 00J1acTu;

— 60-50 OamioB — oOTBeT, OOHApPYXUBAIOIIUN HE3HAHWE IPOIIECCOB
U3y4aeMoil TpeIMETHOM O00JIaCTH, OTIMYAIOUIMICS HErTyOOKMM paCKpPbITUEM
TEMBbI; HE3HAaHUEM OCHOBHBIX BOIPOCOB TEOPHUH, HECHOPMHUPOBAHHBIMU HABBIKAMHU
aHanmM3a SBJICHUH, MPOIECCOB; HEYMECHHEM J1aBaTh apTyMEHTHPOBAHHBIC OTBETHI,
CmaObIM  BJIAJICHUEM MOHOJIOTUYECKOW pEYbl0, OTCYTCTBUEM JIOTUYHOCTH M
MOCJICIOBATEILHOCTH. JIOMYCKAOTCS CEPhEe3HbIC OIMIMOKHA B COJCPYKAHUU OTBETA,

HE3HAHHE COBPEMEHHOM MPOOIIEMAaTHKN U3y4aeMOi 00JIacTH.

TemaTnka J1a00paTOPHBIX PadoT
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Mo JTUCIUMIIINHE «3KOHOMeTpl/lKa»

JlaGopaTopHasi padora Ne 1. KoppeasiunoHHbIii aHAIN3

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 pabote ¢ mporpaMMHBIM 00ECIICYCHUEM.

4. ITpoBepKa rMUIMOTE3bI O HAIMYMH MTAPHOW JTMHEHHOH cBsi3u B EXCel/R.

5. loBepuTenbHbI MHTEpBaJ JUIsi WCTUHHOIO 3HAYeHUsA Kod(h@uiumeHTa
koppesiium B Excel/R.

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

7. JloBepUTENIbHBIM MHTEPBAN JJIsi UCTUHHOIO 3HAYEHUS KOPPEISAIIMOHHOTO
otHomeHus B Excel/R.

8. Petenue cutyarnmoHHbIX 3amad B EXcel/R. 3amaua «Crax W 3apruiata»
(mokazaTenu mapHoOU CBs3M).

JlaGopaTopnasi padora Ne 2. MHokecTBeHHbIe cBsi3u. IlopsitkoBbie
KATeropu30BaHHbIE MePeMEeHHbIE

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

1. C60p 1 MOArOTOBKA TAHHBIX K 00paboTKe.

2. ®opMupoBaHHUE AITOPUTMA MIPOIICTYP aHATN3a U MOJCITUPOBAHUS.

3. Paz0op maroB mo paboTe ¢ mporpaMMHBIM 00€CTICUeHUEM.

4. MuoxecTBeHHbIN KO3 PuimeHT koppensuuu B Excel/R.

5. IIpoBepka rUMOTE3bl O HAJIWYUM MHOXKECTBEHHOW JIMHEWMHON CBSI3M B
Excel/R.

6. Panrossiii koaduiment koppensiuuu Cnupmena B Excel/R.

7. PanroBsiii koadurmenT koppensiuu Kennanna B Excel/R.

8. IlpoBepka rumoTe3bl O HAJUMYMH CBSI3M  MEXIY MOPSIKOBBIMHU

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

10. Pemenne cutyannonnsix 3amad B Excel/R. 3amaua «PamxupoBanue
npoekToBy (koddduiment Crnupmena, koddduiment Kennmamia, kodpduiueHt
KOHKOpJanuu). 3amada «3aBHCHUMOCTh OIUIaTBl  TpyJda OT OOpa3oBaHUSD)

(KaTeropu30BaHHbIC IEPEMEHHBIE).

JlaGopaTtopuass padora Ne 3. Perpeccuonnniii anaaun3. MHK. Merton
IJIaBHBIX KOMIIOHEHT
Memoo akmuenozo / UHMEPAKMUBHO20 00YUEHUA — MEMO0 CUMYAUUOHHO20
ananuza (cumyayuoHHvle 3a0ayiu)
1. COop 1 moAroTOBKA JAaHHBIX K 00paboOTKe.
. DopMHpOBaHUE ANTOPUTMA MPOIIEAYP aHAIH3a U MOJICTUPOBAHMSI.
. Pa36op maros nmo pabore ¢ mporpaMMHBIM 00ECTICUEHHUEM.
. Jluneitnas perpeccus B Excel/R.
. CpoticTBa oreHok B Excel/R.
. 3HaYMMOCTh perpeccopos B Excel/R.

. IIpoBepka rumnoTe3sl 0 3HaUMMOCTH Mojenu B Excel/R.

o N oo O A 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 KOMHOHGHT).

JlaGopaTtopnass paGora Ne 4. B3pemennnlii u 0000mennniiic. MHK.
Heoanopoanocrs. laMMu-niepeMeHHbIE

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

1. Coop u moATroTOBKA JaHHBIX K 00paboTKe.

2. ®opMHUpOBaHUE ANTOPUTMA TPOIEAYP aHAIHU3a U MOJICTUPOBAHMSI.

3. Paszbop maroB o paboTte ¢ mporpaMMHBIM 00ECIIEYEHUEM.
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4. Mojens ¢ reTepocKkeacTHIHbIMU ocTaTkamu B EXcel/R.

5. B3BemeHHbII MeTOT HAMMEHBIIUX KBaapaTtoB B Excel/R.

6. Moesb ¢ aBTOKOppeIMpOBaHHBIMU ocTtaTkaMu 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. Pemenne cutyarmoHHbIX 3agad B EXxcel/R. 3amaga «Cnpoc Ha
MOpPOKE€HOE» (AHaNM3 CE30HHOCTU C TMOMOINIBIO JIaMMU-TIEPEMEHHBIX). 3ajaua

«JlomomHUTEILHAS BRIOOPKA» (aHATN3 OJTHOPOTHOCTH BBIOOPKH).

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

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

1. Coop u moAroToBKa AaHHBIX K 00padoTke B Excel/R.

2. ®opMHpOBaHHE aJIrOpPUTMa MPOIECAYp aHaiW3a W MOJCIUPOBAHHS B
Excel/R.

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

4. TTonmMHOMUAJIBHBIE, TUTIEPOOJIMICCKUE, IKCTIOHCHITNATbHBIC 3aBUCUMOCTH H
jorapudmuueckue 3aBucumoctr B Excel/R.

5. Meroxn bokca-Koxkca B Excel/R.

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

7. DKCIIOHEHITHAIBHO B3BEIICHHOE CKOb3sIee cpeanee B Excel/R.,

8. Ce30HHOCTh M €€ YCTpaHEHHE C IIOMOIIBIO CKOJIB3SIIEr0 CPEIHEro B
Excel/R.

9. Pemenue curyanmoHnHbix 3aaa4d B Excel/R. 3agaua «[IpenioxeHue akimi»

(Meton bokca-Kokca). 3agaua «Bnanesbibl aBromoomieii» (Jlorur-momesns).

Jlabopatopnas paGora Ne 6. AHaiau3 BpeMEHHBIX PSAAOB.
AHaJIUTHYECKHE U AJIrOpuTMUYecKueTpeHIbl. Ce30HHOCTH
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Memoo akmueHnozo / UHMEPAKMUBHO20 0OYUEHUA — MEMOO CUMYAUUOHHO20
ananuza (cumyayuoHHwle 3a0aiu)

1. Coop u moATroTOBKA JaHHBIX K 00paboTKe.

2. dopMupoBaHHe aropuT™Ma MPOIEAYP aHAIK3a U MOJICIIUPOBAHHS.

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

4. AnauTHBHAS U MYJIbTUIUIMKATHBHAS Mojeib B Excel/R.

5. Hecnyuwaitnas cocrasisromasi BpeMeHHoro psiga B Excel/R.

6. Kpurepwuii Bocxonsammx u HUcXoasmwmx cepuit. Kpurepuit A66e B Excel/R.

7. IlonnHOMHAIbHBIE TPEHBI. OKCHOHEHIINAIbHEBIN TPEHN.
Anropurmuyeckue TpeHb! B EXcel/R.

8. Ckonp3siiee cpeauee. Hannyammme 3HAYCHUS BECOBBIX
ko3¢ urmentoB B Excel/R.

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

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

JlaGoparopuass padora Ne 7. ARMA-momenn. JlaroBble MogeJiu.
JHaoreHHocTs 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 maros mo pabote ¢ mporpaMMHBIM 00ECTICYCHUEM.

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

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

6. ABTOpPErpeCCHOHHBIC MOJCIHM CO CKOJIB3SIIMMH CPEIHUMHU B OCTAaTKax B
Excel/R.

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

8. Pemenne cuTyalnmoHHBIX 3a1ad. 3amada «/lonrocpouHoe Bo3zdeicTBHE
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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 c(hopMynupoBaHHOW T™pobiieMe, AapryMEHTHpOBajl €ro, TOYHO
OTIPEJICNINB €€ CojepKaHue U coctapistonie. [IpuBeneHbl 1aHHbIE HOPMATHUBHBIX
U TEXHUYECKUX JOKyMeHTOB. CTyIeHT 3HAaeT U  BJIAJE€ET HABBIKOM
CaMOCTOSITENTHOM MCCIEA0BATEIBCKON pabOThHI MO0 TEME MCCIIECAOBAHUS;, METOIAMHU
U MpUEMaMU aHallh3a TEOPETUUYECKUX W/WIIM MPAKTHUYECKUX ACMEKTOB M3ydyaeMOu
obmactu. dakTHUECKUX OMMOOK, CBS3aHHBIX C IMOHMMAaHHEM MPOOJIEMBI, HET;
rpadguuecku padota opopmieHa MpaBUIbHO;

— 85-76 OamnmoB — paboTa XapaKTepU3YETCS CMBICIOBOW IEIbHOCTHIO,
CBSI3HOCTBIO U MOCJIEOBATEILHOCTBIO U3TIOKEHUS; TOMYIIeHO He Oornee 1 ommoku
npu OOBSCHEHWU CMBICIA WM coaepxaHus mpoOnemsl. [l apryMmeHTanuu
NPUBOASTCS  JaHHbIE  HOPMATHUBHBIX M TEXHMYECKHMX  JIOKYMEHTOB.
[TpogemMoHCTpUpOBaHBl HCCIEAOBATEIBCKUE YMEHHS W HaBbIKH. DakTHuecKux
OIIMOOK, CBSI3aHHBIX C TOHMMaHHWEM TpoOsieMbl, HeT. JlomyleHsl oOHa-IBE
omrOKH B 0hOPMIICHUH PaOOTHI;

— 75-61 Oay1 — CTYJEHT MPOBOJUT JIOCTATOYHO CAMOCTOSITEJIBLHBIN aHAJIN3
OCHOBHBIX 3TallOB U CMBICIOBBIX COCTaBJIIONIMX MPOOJIEMbI; TOHUMAET 0a30BbIC
OCHOBBI M TEOPETHYECKOE OOOCHOBaHWE BBIOpaHHOW TeMbl. [IpuBiieueHbI
HOPMATHUBHBIE W TEXHUYECKHE MOKyMEeHTHL JlomyimieHo He Oojnee 2 omuOOK B
CMBICIIC WJIM COJIEP>KaHUU MPOOIIeMbl, 0hOPMIICHUH PaOOTHI;

— 60-50 OGammoB — ecium paboTa mpeacTaBiIsieT COOOW  MOJHOCTHIO
NepenucaHHblii UCXOJHBIM TEKCT, 0€3 KakuxX Obl TO HHM ObLJIO KOMMEHTapHEB,
aHanu3a. He packpeiTa CTpyKTypa M TEOpPETHYECKash COCTaBISIONIAsl TEMBI.
HonymeHno Tpu wiud Oojee TpexX OIMMOOK B CMBICIOBOM COJEpKaHUU

packpbiBaeMoi Tpo0JieMbl, B 0(hOpMIIEHUN PAOOTHI.
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CuryaumoHHbI€e 32124

o IMCIOMIIJIMHE ((3KOHOMeTpI/IKa»

Paszneua I. OcHOBaHMSI IKOHOMETPUKH

Tema 1. BBenenune B 3xoHOMeTPUKY. KoppeasiiuOHHBINA aHAJIN3

1. 3amaua «3apruiata Ha NOPEANPUSITHH» - TPEICTABICHUE JaHHBIX,
ructorpammbl. CpemHue WM WX BUIBI, MeAWaHa, Moja. Pa3nwuaus MexXTy STUMU
nokasaresiiMi. TUINUYHOE COOTHOIIEHHWE Ha MPUMEpE pachpelesieHus: 10XOJ0B.
Pacuer na mnpumepe. Mepnl pazbpoca. Jlucnepcus, cpelHee KBaapaTUUYECKOE
OTKJIOHEHUE, KodhduimeHT Bapuanuu. BriOOpouHOE 3HAaUECHHE W HECMEIlCHHAs
otieHka. Pacuer Ha npumepe. MOMEHTBHI BBICHIUX MOPSAIKOB U UX WHTEPIPETALIHS:
acUMMETpUsi M 3Kcuecc. JleMOHCTpamuss OTIMYMA  OT  HOPMAJbHOIO
pacnpenenenus. Pacuer Ha mpumepe. llosBneHue oObACHAMOIIEH NEpeMEHHON
«ctax». ['paduueckoe mnpencrapieHue naHHbIX. JIMHEWHAas W KBaJpaTHUYHAS
perpecCuoHHasi 3aBUCUMOCTH (TMIOKa Yepe3 MOCTPOCHUE TPEHAA).

2. 3amaua «Ctaxk ¥ 3aprjata» - BBIOOPOUYHBIA  KOI(PPUIIUEHT
koppensinuu. Pacduer Ha mpumMepe (0OpaTuTh BHUMaHUE Ha 3HAYalue IUpPHI:
nouemy 0,350 # 0,35) IIpoBepka THIIOTE3bI O HAJIMYMK JMHEHHON CBs3M (IO
aNropuTMy W3 JieKiuH). JleMoHcTpanus, urto takoe p-value (B mpumepe 0,027).
JloBepuTenbHbI MHTEPBAT Jisi KOAGGUIIMEHTa KOppensiuuu (M0 aJrOpUTMy W3
JeKIuu). JleMOHCTpalus ero pacivpeHus U Cy>KEeHHUs NMPU M3MEHEHWH 0o0beMa
BBIOOPKH U TOBEpUTEIHHOU BeposiTHOCTH. COPTUPOBKA JaHHBIX MO CTaxy. Pacuer
KOPPETSAIUOHHOTO  OTHOIIeHHs. [IpoBepka THIIOTE3bI O HAIWYUU  CBS3U
MIPOM3BOJIBHOTO BUA (MO aNTOPUTMY M3 JIeKInK). JlOBepUTENbHBIN WHTEPBAI IS
KOPPEISAIUOHHOTO OTHOIICHUS (MO aJropuTMy U3 Jiekiuu). HanmomwHanue o

BO3MOYKHOM BBIXOJI€ 3HAYCHUI 3a rpaHulibl [0;1].

Tema 2. MHoxkecTBeHHbIe cBsi3H. IlopsiikoBble M KaTeropu3oBaHHbIE

nepeMeHHbIe
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1. 3amaua «3apriaTa, CTaX W OOpa3oBaHHWE» - IMOCTAHOBKA 3aJadd,
MIOCTPOCHUE KOPPEIALMOHHON MaTpuIlbl. YacTHbIE KO3()PHUIIMEHTHI KOPPETSIUN U
UX COTOCTaBJICHUE C MapHBIMH (pa3HUIIA HE OYEHb CYLIECTBEHHAsl, HO UMEETCH).
MHo»xecTBeHHas JIMHEITHAs CBA3b — MOCTPOCHUE JIMHEHHON perpeccuu (moka 0e3
noapoOHoro oocyxaeHus) 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 KOpIIOpaIyuii aBTOMOOUIIBHOM OTpaciu.

2. 3agaua «PamxupoBaHME NHPOEKTOB» - ITOCTAHOBKA 3aJayd, pacyer
ko3 urenTos koppensiunn Crnupmena u Kengamna (st mociieIHEro NpOBOAUM
copTupoBKy naHHbIX M0 X(1)). IIpoBepka runotesbl 0 Hamuunu cBsizu. COBOKyIHAas
COrJIaCOBAaHHOCTh MHEHHUM 3KCHEPTOB — pacdeT KOA(P(UIHMEHTa KOHKOPAALHUH U
MIPOBEPKA TUIIOTE3BI.

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

KaTCTOPHU30BaHHBIX HepeMeHHBIX). HpOBCpKa THUITIOTE3bI O HAJIMYHUHU CBA3H.

Pazpgea II. PerpecuoHHbIi aHAJIN3 K IKOHOMETPUYECKOE MOACTMPOBAHNE

Tema 3. Perpeccuonnniii anaan3. MHK. MeToj ri1aBHbIX KOMIIOHEHT

1. 3agaua  «lIpogakm B 3aBUCHMMOCTH OT LEHbD. [IpakTuueckoe
3HAKOMCTBO C (yHKIUEH JIMHEUH wu 3HAYECHUSIMHU, KOTOPBHIE OHAa BBIJACT.
Koo UIMeHTsI MOZENTH M HMX DKOHOMHYECKas HHTeprperarms, R°, ommoOka
MPOTHO3a, CTaHAAPTHBIE OMMOKH OLIEHOK K03 duunentoB. [IpoBepka 3HaUMMOCTH
perpeccopoB M MOJIETH, JOBEPUTEIbHBIN UHTEpBA sl KOA(DPUITMEHTOB. AKIIEHT
Ha TOM, YTO, €CJIM NIEPEMEHHAsl HE SIBJSAETCS 3HAYMMOM, IPUYUHOM 3TOTO MOMKET
OBITh HEYUYET APYTuX (PaKTOpPOB.

2. 3agaun «lIpogaxxu B 3aBUCMMOCTH OT 1EHBI U PEKJIAMBbD»
[Toctenennoe no0OaBieHHEe HOBBIX NEpeMeHHbIX. [lomyueHue HaBBIKOB pabOTHI C
byHKIHIEH JIMHEWH, noseneHue pacdyeToB 10 aBTOMarusMa. JlemoHcTpauus
TOTO, KaK MEHAIOTCA 3HayeHUs Kod()(PUIIMEHTOB MOAENIM M 3HAYUMOCTh

perpeccopoB. [Iporuno3upoBanue Ha OCHOBE MOjiesieid. PeTpocreKTUBHBIN MPOTHO3
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(Ha WMEIOIIEHCs BBHIOOPKE) M TMPOTHO3 MPU JPYTHUX 3HAYCHUSX PETPECCOPOB.
Bo3MokHbIE TabHENIINE Iark U X 00CYKIEHUE.

3. 3agaun «lIpomaxku B 3aBUCMMOCTH OT IL€HBI, PEKIaMbl U
npa3gHukoB». llocreneHHoe n00aBieHME HOBBIX NEPEMEHHBIX. JleMOHcTparus
TOTO, KaK MEHSIOTCS 3HAaueHUs KOA(DPUIIMEHTOB MOJEIM U 3HAYUMOCTh
perpeccopoB. [Iporao3upoBaHrue Ha OCHOBE MOJIENIEl. PeTpOCIEKTUBHBIN IPOTHO3
(Ha uMeromielca BBIOOPKE) M MPOTHO3 MPHU JAPYIHMX 3HAUYCHUSIX PETrPECcCOpPOB.
Bo3MmoskHbIe nanbHeNIme maru u uX 00CyKaeHue.

4, 3agaua «OMIIUPUYECKOE HCCIEAOBaHUE Ha OCHOBe omnpoca BIIMIOM
nepen Beioopamu 2007 r.» - METOJ TJIaBHBIX KOMIIOHEHT. [ 1aBHas ero npobiema —
IJI0Xasi MHTEPIPETalnsl HOBBIX MEPEMEHHBIX. HeTunuuHbell npumep HaIU4us
Xopomen wuHTepnperauuu npu  nepexoge u3  40-MepHOro B 2-MEPHOE
IIPOCTPAHCTBO — OMIIMPUYECKOE HCCIEIOBAHUE POCCUUCKOIO IOJIUTHYECKOTO
MPOCTPAHCTBA, BhIMOIHEHHOEe AsiekceeM 3axapoBbiM (HUY BIID) Ha ocHoBe
onpoca BIITMOM. Hekotopbie KapTUHKH W3 CTAaTEH BKIIIOYUJ B MPE3CHTALUIO, UX
MO’KHO MPOJIUCTATh, XOTS MOHUMAI0, YTO MOAPOOHO pacckas3aTh PO UCCIIEI0BAHUE

BO BCCX I'pyIIiax HE MOJYIUTCH.

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

1. 3agaua «llena kBaptupsy. IlepBas wurepauus — MHK-ouenku,
nonydyenusie Gynkuueit JUHENH. KosddUIMEeHTbl MOIEIH 1 X SKOHOMUYECKAsT
WHTEpHIpeTanus, poBepKa 3HAYUMOCTHU pEerpeccopoB. [IpoBepka
reTepOCKEIaCTUYHOCTH 10 Kputeputo ['neiicepa (perpeccust MOAyssl OCTaTKOB IO
oOmei muomanu). [lepexon K HOBBIM NEPEMEHHBIM, 2-UTEpalls U IMPOBEpKa
3HaYUMOCTU perpeccopoB. JlanpHeiine uTepanuy Majo 4YTo A00aBISIOT (C
CWIbHBIMH TpyNIamMu MpOJenaTh, KEJIATEIbHO JOBEAS JO aBTOMaTH3Ma —
KOIUPOBaHUs 00JIACTH; C OCTAJILHBIMU — MPOMYCTUTb ).

2. 3anava «/lunamuka peanbHOro oOMeHHOro kypca». [lepBas ureparus

— MHK-ouenku, nonydennsie gpynkupeit JIMHENH. KosdduimenTtsl Moxeau u
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UX 3KOHOMHYECKasi MHTEpHpETalus, IPOBEPKA 3HAUMMOCTHU perpeccopa. IIposepka
aBTOKOppesiiuu 1o  kputepuro [lapbuna-Yorcona. Ilepexoq K HOBBIM
MIEPEMEHHBIM, 2-UTepalrs U MPOBEPKA 3HAUUMOCTH PErpeccopa.

3. 3anaya «Copoc Ha MopoxkeHoe». HeoO0xoauMocTh KOpPEKTUPOBKH Ha
WHJEKC IIeH (Bce IIeHBI JellaeM Ha ypoBHE 0a30Boro mnepuoja — 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 M0
UCXOJHBIM M  paclIMpPEHHBbIM  BbIOOpKaM. AHaJIW3  OJHOPOAHOCTH  IIO

MOAU(PUIMPOBAHHOMY KpuTepHio Hoy.

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

1. 3amaua «PeanbHbli OOMEHHBIH Kypc U cpeanenymieBoi BBID».
Kpatkuii sKkCKypc B TEOpHIO apUTETa MOKYNaTEIbHOM CIIOCOOHOCTH M peabHBIM
oOMeHHbIN Kypc. OOCyXJIeHHEe MCXOIHBIX NaHHBIX (B Tabnuue gaHHble mo 138
ctpanaMm). IlocTpoeHue nuHEWHOH, JOTapuPMHUUECKONU, TUIEPOOINUECKOH,
CTEMEHHOW M SKCIOHEHIIMAJbHOM 3aBHUCUMOCTH C TOMOIIbIO JIMHEAPU3YIOLIETO
npeobpasosanus u dynkiuu JIMHEWMH. Ux cpaBHeHHe MO KOA(QHUIMEHTY
nerepmuHaiuu. [loctpoenue nporHoza. OOpaTUTh BHUMAHUE, YTO JIJISi CTETICHHON
U DKCIOHEHIIMAJILHON MOJIEH, a TaKXKe JUIs JIIOOBIX IPYTrux, TJ€ MPOU3BOAUTCS
npeoGpasoBaHue Y, HeIb3s HCIOIB30BATh 3HAUCHHE R°, KOTOpOE BBILIACT (YHKIHS
JIMTHEMH.

2. 3agaua «lIlpemnoxxenune akiuit»y. IIpeoOpazoBanne bokca-Kokca
(oOmuii cnyuyaih m cimydait A=0). HaxoxkaeHue onTtumanbHOTO 3HaueHus A*.
OGocHoBanme 3Toro dakra (3HaueHmss R cmpaBa W cieBa Hmke). Ilepexox K
MCXOJIHBIM TIepeMeHHBIM (001Iuii cimy4ait u cimydaii A=0). [loctpoenue mporuosa u
HaxoXJeHue KodhGUIMenTa qeTepMuHaIim.

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

OoObIuHBIE  perpeccud.  JloruT-momenb:  mpeoOpa3oBaHHE  MOCPEACTBOM
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JOTUCTUYECKON (YHKIUHU, TOCTPOEHUE JHMHEWHOM MOJenu B KOOpAMHATAX Z,
oOpatHbiii Tiepexon. [IporHo3 mo wmomenu W HaxoXaAcHHWEe Kod(duimenrta
JIETEpPMUHALINH.

4, 3agaua «Bnagenwsusl aBTOMOOWIEH: mpoOUT-MoAenby. KpaTkoe
oOCyXJIeHHE OTJIWYMN MNpoOUT-MOJENU OT JIOTUT-Mojenu. W3meHeHuss B
QITOPUTME, CBSI3aHHBIE C HUCIOJIb30BAaHUEM JPYroil npeodOpasyromeid (QyHKIUU.

ConocTaBiieHHE pe3yJabTaTOB ABYX MOJEIIEH.

Paznen I11. AHanu3 BpeMeHHbIX PAIOB U NAHEJIbHbIX JAHHBIX

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

1. 3agaua «Kypc pomapa: KpUTEpUM HEU3MEHHOCTH CPEIHETO».
[IpoBepka rHUIOTE36l 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. [locTpoeHue NOJIMHOMUAIBHBIX TPEHAOB. BriroueHue B
MOJIEJIb CTOJIOLIOB t, t2, £, OO0cyxeHue Toro, Kakou TPeHJ Jydllle Ha OCHOBE
yBenuueHus: kodddunuenta aerepmuHaiiu. I1lokoBeie nM3MeHEeHHS (B JaHHOM
MIPUMEPE HOBBIE CAHKIMHN) U UX YUYET C TIOMOIIBIO BBEJICHHS TaMMU-TIEPEMEHHBIX.

2. 3amaua «J/lunamuka BBII CIIA». TunuuHoe a1 SKOHOMHKH
MOCTPOEHUE JOJITOCPOYHBIX 3aBUCHMOCTEH B JIOTApU(PMHUYECKUX KOOPIUHATAX —
AKCITOHEHIIMAIIBHBIN TPEH U €r0 UHTEPIIPETALUSL.

3. 3agaua «J/luHamuka 4yucia BiaaenblieB cMapTdoHOB». McxomHbie
JaHHBIE U UX 00cykaeHue. [1ocTosTHHBIN a0COMIOTHBIN MPUPOCT — MOJICTUPOBAHNE
yepe3 JUMHEUHBbIM TpeHJ. HeMOHOTOHHas 3aBUCHUMOCTb — MOJEIMPOBAHUE 4Yepes
KBaJIpaTUYHBIM TPEHJ, €r0 HUHTEPIpETAlMs, HAXOXKICHUE TOUKU DKCTPEMyMA.
MonenupoBaHiue  HACBHIMICHHUS  MOCPEACTBOM  THMEPOOJIMYECKOTO  TPEHIA.
HenocraTtok, cBsi3aHHBI ¢ yxoaoM B MHUHYC OeckoHeuHoctu tmipu t=0.
Monudukanus, CBS3aHHAs C TOPU30HTAIBHBIM CIIBUTOM THUIIEPOOIIBI, HAXOXKICHUE

ONTHUMAJIbHOI'O CJABHUI'a YCPC3 MAKCHMMH3ALIUIO KOC—)(i)(i)I/IHI/ICHTa ACTCpMUHALIUU.
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Haubonee MeieHHBI HEOTpaHUUYEHHBIH POCT — JOrapupMUUYECKUN TPEHI.
Moaudukanus, cBI3aHHAsE ¢ TOPU3OHTAIBHBIM CABUTOM (PyHKIMU. [TocTOSHHBIN
OTHOCHUTEJIbHBIA MPUPOCT — SKCIIOHEHLIMAJIBHBIA TpEHJ, JIMHEHHas (yHKUuUs B
JorapuMuUecKux KOOpAHMHATax (B JAaHHOM ciy4yae HeaaekBaTeH). [locTosiHHas
AJIACTUYHOCTh — CTENEHHOM TpeHJ, JiMHeHHas (QyHKUUMsS B  JIBOMHBIX
Jorapu(pMHUECKUX KOOpAUHATax (B JaHHOM Cilydae HeaJeKBaTHas, B LIEJIOM MJis
BPEMEHHBIX PSJOB TOXKE HE OYEHb XOpowo uHTepnperupyema). [Ipornos
(peTpOoCnEeKTUBHBIN U Ha Oyayllee) C UCIOIb30BAaHUEM Pa3HbIX BUIOB TPEHIOB.

4. 3amaua «IIpogaxu MOpPOKEHOTO». YYeT CE30HHBIX KOoJeOaHUl C
IIOMOILBIO CKOJIB3AIIETO CPEAHETO. BapuaHT agluTUBHO HAJIOKEHHON CE30HHOCTH.

BapI/IaHT MYJIbTUIINIMKATUBHO HaJI0’)KEHHOM CE30HHOCTH.

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

1. 3anaua «Kypc nomnmapa: Moaens TMHEWHBIN TpeH + aBToperpeccus |-
nopsiaka». llepexon k psiay OCTaTKOB U uX mepBoMmy jary. [loctpoenne moaenu
aBTOPETPECCMM W HOBOTO IMpOrHO3a. BblUuMCIEHHWE HOBBIX OCTAaTKOB U
koaddurnmenta nerepmunarnuu. [loctpoenune ananormunour monenu AR(1) ans
3aBUCUMOCTH O CAHKIIUH.

2. 3agaua «JloJrocpouHoe BO3JIEUCTBHE pekiaMbl»y. llocTpoeHue
MOJIEIHU Koiika. HNuTepnperanus IOJIYYEHHBIX K03 (DUITHEHTOB:
JUCKOHTUPYIOIIMA ~ MHOXHUTENb  (CKOPOCTh  3a0bIBaHUs), IE€pPBOHAYAIBHOE
BO3JICHCTBHE peKJIaMbl, 0a30BbIe Mpojaxu 0e3 pexnambl. [locTpoeHue mporHosa
MpPOJaXX B 3aBUCUMOCTH OT pPEKJIaMbl M €€ JaroB (ympollleHHass Bepcus ais 3
JIaroB) W HaxokJaeHue kodpdunneHTa getepmuHanuu. I[locTpoeHre 3aBUCUMOCTH
OCTaTKOB OT OCTaJdbHBIX (pakTopoB. CpaBHEHHWE TMPOTHO30B C OOBIYHOMN
PETrPECCUOHHON MOJETBIO.

3. 3agaua «OuenuBanue crpoca depes |V-perpeccuro». JlemoHcTparus
toro, yro MHK He naeT BepHBIX OLIEHOK HU IIPU ITOCTPOCHUH 3aBUCUMOCTH CIIPOCa

OT IOCHbl, HW IIpH BKIKOYCHHH HaJIOora B MOICIb. I[BYXIHaFOBBIﬁ METO
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HAaMMCHBIINX KBaAPAaTOB: IMOCTPOCHUC MOJICIM ILCHLBI OT HaJora, IMOCTPOCHUC

MOJICJIN CIIPpOCa OT IMPOTHO3a LCHBI.

Kpurepuu ouneHku:

— 100-86 6amioB - ecau OTBET MOKAa3bIBaET INIyOOKOE M CHUCTEMAaTHYECKOEe
3HaHHE BCEro MPOrpaMMHOI0 Marepuaia U CTPYKTYpPhl KOHKPETHOI'O BOIIpoOca, a
TaK)K€ OCHOBHOT'O COJIEP’KaHMsI M HOBAllMW JIEKIIMOHHOTO Kypca MO CPAaBHEHHIO C
yueOHOM nutepaTypoil. CTyIeHT AEMOHCTPUPYET OTUYETIMBOE M CBOOOJHOE
BJIQJICHUE KOHUENTYaJIbHO-TIOHATUWHBIM amnmapaToM, HAy4YHbIM S3bIKOM U
TEPMUHOJIOTHEH COOTBETCTBYIOIIEH Hay4yHOM 00jacTd. 3HaHHE OCHOBHOM
JUTEPATYPHl U 3HAKOMCTBO C JIOMOJHHUTEIBHO PEKOMEHJOBAaHHOW JUTEPATYPOU.
Jlornyecku KOPPEKTHOE U YOSAUTEIbHOE U3JI0)KEHHE OTBETA.

— 85-76 - OammoB - 3HAaHHWE Y3JIOBBIX MPOOJIEM MPOrpaMMbl U OCHOBHOTO
COJIEp KaHUS JEKUUOHHOTO Kypca; yMEHUE M0JIb30BAThCS
KOHLENITYaJIbHOIIOHSATUIHBIM aIlllapaToM B MPOLIECCE aHAIN3a OCHOBHBIX MPOOJIeM
B paMKax JaHHOUM TE€MbI; 3HAHWE BAXHEUIINX pabOT U3 CIHUCKA PEKOMEHIOBAHHOM
auTepatypbl. B 1IeloM JIOTMYECKH KOPPEKTHOE, HO HE BCErja TOYHOE U
apryMEHTHUPOBAHHOE U3JIOKEHUE OTBETA.

— 75-61 - Gamn - QparMeHTapHbIC, MOBEPXHOCTHBIC 3HAHUS BaKHEUIINX
pa3iesioB MpOrpaMMbl U COAEPKAaHUS JIEKIIMOHHOTO Kypca; 3aTpyAHEHUs C
WCIIOJIb30BAaHUEM HAYYHO-TIOHATUMHOTO anmapara W TEPMUHOJIOTHH y4eOHOM
JTUACIUIUIAHBI, HEMOJIHOE 3HAaKOMCTBO C PEKOMEHIOBAHHOM JIUTEPATypOU;
YaCTUYHBIC 3aTPYJHEHHUS C BBIMOJHEHHEM TMPEIyCMOTPEHHBIX IPOrpaMMoin
3aJlaHul; CTPEMJICHUE JIOTUYECKH ONPEEJIEHHO M TOCIEAOBATENbHO H3JI0KUTh
OTBET.

— 60-50 6amioB - He3HaHUE, JIMOO OTPHIBOYHOE MPEACTABICHUE O JAHHOM
npoOiemMe B paMKax y4eOHO-IIPOTpaMMHOTO MaTepHalia; HEyMEHHE UCIOJIb30BaTh

MOHATUWHBIN anmnapar; OTCYTCTBUE JJOTUYECKOU CBA3U B OTBETE.

MeToanyeckue peKOMeHIalUH, ONpPeIesolue NPpoueaypbl OlleHMBAHUSA
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Pe3yJabTaTOB OCBOCHUA TUCIHUILJINHDBI

Texkymas arrecranmsi CcTyaeHTOB. TeKymias arrecTalus CTYJIEHTOB I10
JWCHUIUIMHE  «OKOHOMETPUKa» TPOBOAUTCA B COOTBETCTBUM C  JIOKAIGHBIMU
HOpPMaTHBHBIMU akTamu JIBDY u sBiseTcs 003aTeTbHOIM.

Texymas arrecTarys Mo IUCUUIUIMHE « DKOHOMETPUKa» MPOBOIAUTCS B (popme
KOHTPOJIbHBIX MEpONPUITUIM (TECTUpPOBAHUE, PEUICHUE CHUTYallMOHHBIX 3ajad,
BEITIOJIHCHUE pacueTHO-TpadUYeCKuX padoT) MO OICHUBAHUIO (HAKTHUSCKHUX
pe3yJIbTaTOB O0YUYEHHS CTYACHTOB U OCYILECTBIISIETCS BEAYILIUM IIpernogaBaTeieM.

OObeKkTaMu OLICHUBAHUS BBICTYIIAIOT:

— yueOHasg [UCUMIUIMHA (AKTUBHOCTh Ha 3aHATHUSX, CBOEBPEMEHHOCTh
BBIIIOJIHEHUS PA3JIMYHBIX BUJOB 33JJaHUM, IIOCEIAEMOCTh BCEX BUIOB 3aHATHUMN 110
aTTeCTyeMON JUCLUILINHE);

— CTETEHb YCBOCHHS TEOPETHUYCCKUX 3HAHUM (TECTUPOBAHUE);

— YpPOBEHb OBJAJCHHUS MPAKTHUYECKUMHU YMEHUSMH W HaBBIKAMHU I10 BCEM
BUJIaM y4eOHOM paOoThI (pellieHne CUTYaIMOHHBIX 3a71a4);

— pe3yJibTaThl  CaMOCTOSITEILHOM  pabOThl  (BBIMOJHEHHE  PacdyeTHO-
rpadudeckux pador).

IIpome:xkyTouHast arrecTaumMs CTyAeHTOB. [IpomexyTouHas arrecranus
CTYJEHTOB MO AMCHMIUIMHE «IKOHOMETPUKA» IPOBOJUTCS B COOTBETCTBUM C
JIOKaIbHBIMM HOpMATUBHbIMU akTamu [IBDY u siBrgercs o0s3arenbHOM.

[Io pucuuniamHe «OKOHOMETPUKA» NPEIyCMOTPEH 53K3aMEH B  BHJE
KOHTPOJILHOM paOOTHI.

KpaTkass xapakrepucTHka npouexypbl NPHUMEHEHHUS] HCIOJIb3yeMOro
OLICHOYHOI0 cpeacTBa. B pe3yinpraTte NOCEMICHUS JEKUUWA, MPAKTUYECKUX
3aHSATHI CTYJEHT IMIOCJENI0BATEIbHO OCBAaMBAE€T MaTepuasbl AUCHMIUIMHBI U
U3y4aeT OTBEThl Ha BONPOCHI K DK3aMEHY, MPEICTABICHHBIE B CTPYKTYpPHOM
anemente POC IV.1. B xome mpoMeKyTOYHOM AaTrTeCTaluy CTYAEHT TOTOBUT
WHIMBUYyaIbHOE TBOPYECKOE 3aUeTHOE 3aJaHue (MHIMBHUAYyaIbHOE TBOPYECKOE

3a4€THOE 3a/JlaHue pa3MelleHo B CTpykTypHoM siemente POC 1V.2). Kpurepuu
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OLICHKH CTYJICHTa Ha 3a4eTe MPEJICTaBICHbI B CTPYKTypHOM 3aeMenTe @OC 1V.3.

Kpurepuu olieHKH TEKyLIEH aTTeCTaluy — KOHTPOJIbHAs MPOBEPKA 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
(peUTUHTOBOM
OIICHKH)

Ouenka
IK3aMeHa
(cranmapTHas)

TpeﬁoBaHHﬂl(C¢0pMHpOBaHHBm4KOMHeTeHHHHM

86-100

«OTJIMYHO»

OneHka «OTIMYHO» BBICTABJIAETCA CTYICHTY, €CIM OH
rIyOOKO W MPOYHO YCBOWJI MPOTPAaMMHBIM MaTepua,
HCYEPIBIBAIOIIE, I1OCJIEI0BATEIBHO, YE€TKO M JIOTUYECKU
CTPOIHO €ro u3jaraer, yMeeT TECHO YBSA3bIBATH TEOPHUIO C
NPaKTUKOW, CBOOOIHO CHPABIISAETCS C 337]a4aMM, BOIIPOCAMHU
U JpYyrMMHM BUJAMH IPUMEHEHUs 3HAHUM, NpUYeM He
3aTpyJHAETCS C OTBETOM IIPU BUAOM3MEHEHUU 3aJaHUH,
UCTOJB3yeT B OTBETE Marepuans MOHOTPAPUIECKOM
JUTEpaTyphl, TPaBHJIBHO  OOOCHOBBIBAET  IMPHHSITOE
pelieHue, BiajeeT PAa3sHOCTOPOHHHUMH HAaBBIKAMHU U
IIPUEMAMH BBITIOJTHEHUS PAKTUYECKUX 3a/1a4.

85-76

«XOopouIo»

OneHka «XOpOIIO» BBICTABISETCS CTYACHTY, €CJIH OH
TBEpAO 3HAET MaTepuall, IPAMOTHO U IO CYLIECTBY
M3JIaraeT ero, He JOIYCKas CyIeCTBEHHbIX HETOYHOCTEH B
OTBETE Ha BOINPOC, IPABIWIBHO IIPUMEHSAET TEOPETUUECKUE
MIOJIOKEHUS IPU PELIEHUH NPAKTUYECKHX BOIPOCOB M
3aja4, BiaJleeT HEOOXOIMMBIMU HaBBIKAMU M TpUEMaMU
WX BBITNIOJIHEHUS.

75-61

«YyHOOBJICTBOPHU-
TCIIBHO»

OneHka «yAOBIETBOPUTENBHO» BBICTABIISETCS CTYICHTY,
€CJIM OH MMEET 3HaHMA TOJIBKO OCHOBHOI'O MaTe€puania, HO
HE YCBOMJI €ro JeTajei, JOIyCKaeT HETOYHOCTH,
HEJ0CTaTOYHO MpaBUWJIbHBIE (POPMYITUPOBKH, HAPYLICHUS
JIOTUYECKOW  TIOCIEJOBATEIIBHOCTM B W3JI0KEHUHU
MIPOrPaMMHOI'0 MaTepuaia, UCIbITBIBAET 3aTPYAHEHUS IIPU
BBINOJIHEHUH NTPAKTHYECKUX PadoT.

60-0

«HCYHOOBJICTBOPU-
TCIIBHO»

Ornenka «HEYJIOBJIETBOPUTEIBHO» BBICTABIISICTCS
CTYJIEHTY, KOTOpBIM HE€ 3HAeT 3HAYUTEIbHOM YacTh
MPOrpaMMHOI0 MaTepuaja, JAOMYCKaeT CYIIECTBEHHbIE
OIIMOKM, HEYBEpEHHO, C OOJBIIUMHU 3aTPyTHEHUSIMU
BBITIOJTHSIET TIpaKTU4Yeckue padotsl. Kak mpaBuio, omeHka
«HEYJOBJIETBOPUTEIBHO» CTABUTCS CTYJIEHTaM, KOTOPBIE
HE MOTYT MPOJOJDKUTH OOydeHHe 0e3 JOMOTHUTEIBHBIX
3aHATHI IO COOTBETCTBYIOIIEH NUCHUILIMHE.
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