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JIucr aktyanusanuu padoueii nporpaMmbl
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y4eOHOM Toly Ha 3aceJaHuu Kapeapsl YUETHBIE CHCTEMbI U OM3HEC aHATUTUKA
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3aB. kadeapoii E.C. §M6p>I<HuKa;I

Pabouas nmporpamma nepecMoTpeHa, 00cyxaeHa u ogodpena st peanusanuu B 2024 - 2025
y4eOHOM rojly Ha 3aceqaHuu Kadeapbl Y4YeTHbIC CHCTEMbI M OM3HEC aHAIUTHKA

[Iporokonm oT 20 . Ne
3aB. kadeapoii E.C. 3am0Opxkuikas




1 Iles1u ocBOEHUSI T CHMUTLTHHBI (MOLYJI51)

N3yunTh OCHOBHBIE SKOHOMETPUYECKHE METOJbl, UX HCIHOJIb30BAHUE ISl pPEUICHUs
MIPaKTUYECKHX 3a7a4 aHAIN3a U ONTHMAJILHOTO BBIOOpA B 00JIACTH COIMATBLHO-3KOHOMHYECKOTO
pa3BUTUS CTpPaHbl, (PUHAHCOBO-I)KOHOMHYECKOTO COCTOSIHHSI (DHPMBI, B MOJCITHPOBAHUU
MIPOIIECCOB PACTpe/ICIICHHBIX OTHOIIICHUH B 001IIECTBE

2 MecTo JUCHMIIMHBI (MO1YJIsI) B CTPYKTYpe 00pa30oBaTe1bHOi POrpaMMbl

JucuuiuimHa DKOHOMETpUKa (IIPOABUHYTHIM YPOBEHB) BXOAWUT B 00s3aTEIbYI0 YacTb
y4eOHOro T1aHa 00pa30BaTeIbHON MPOTrPaAMMBI.

Jns  W3ydeHUs  JUCHUIUIMHBI  HEOOXOOMMBI  3HaHUS  (YMEHHs,  BIIAQJCHUSA),
c(hOpMUPOBAHHBIE B PE3YJIbTaTe U3yUEHUS TUCIUILINH/ PAKTUK:

Teopust BEpoATHOCTH M MATEMAaTHYECKasi CTAaTHCTUKA

DKOHOMETpHUKA

DKOHOMMYECKAsI TEOPUS

3Hanus (yMeHUs, BiaJIleHus1), MOJIyYEHHbIC MIPU U3yUYEHUU JAHHOW JUCHUILTUHBI OyIyT
HEOOXOIUMBI JUIsl U3yUCHHS TUCIUTLTIH/TIPAKTHK:

[TonroToBka K MpoIeaype 3aliiThl U 3alI1Ta BHITYCKHOW KBaTH()PUKAIIMOHHOW pabOTHI

3 Komnerenuun odyyaromierocs, popMupyemMbie B pe3y/ibTaTe 0CBOEHUS

AUCHMILIMHBI (MOAYJIS) U IVIAHUPYEMbIe pe3y/ibTaThbl 00y4YeHUs1

B pe3ynbrare OCBOEHHS IUCHMIUIMHBI (MOIyJsl) «OKOHOMETpHKa (IPOJBHUHYTHIN
YPOBEHB)» 00YUaAIONTHICS JOHKSH 001a/1aTh CICTYIONIMMH KOMIICTCHITHSIMH

KO[[ HHJUKaTopa I/IHILI/IKaTOp JOCTHIXXCHUA KOMIICTCHIIN

OIIK-2 CnocoOeH MPUMEHSTH MPOJBUHYTHIE WHCTPYMEHTAIBHBIC METOIBI 3KOHOMHYECKOTO
aHaJIM3a B IPUKJIAAHBIX 1 (1K) G yHIaMEHTaIbHBIX HCCIETOBAHMIX,

OIlK-2.1 [IpousBomutT mouck u cOop MAaHHBIX g (QopmupoBaHus 06a3bl
CTaTUCTHYECKOT'O MCCIICIOBAHUS
OIIK-2.2 OOpabatbiBaeT M aHATM3UPYET CTATUCTUYECKYIO HMHGOpMAIUIO ¢

HUCIOJb30BAHUEM METOJOB HSKOHOMHUYECKOTO aHalau3a, CTAaTUCTUKU H
CIICOHUAJIBHBIX nporpaMMme CpC}lCTB, nonyqaeT 06OCHOBaHHI)Ie BBIBOJbI U
npeajaraet BO3MOKHbBIC BAPUAHTHI peleHus MMOCTaBJIICHHOMN
SKOHOMMYECKOM 3aJ1aun

OIIK-5 Cnoco0eH uconb30BaTh COBPEMEHHBIE MH(POPMALIMOHHBIE TEXHOJIOIMU U TPOrpaMMHBbIE
CPEJICTBA IIPH PEIIEHUU NTPodeccroHaANIbHBIX 3a1au.

OIIK-5.1 BriOupaer COOTBETCTBYIOLIME COJAEPKAHHIO MPO(ECCHOHAIBHBIX 33734
UHCTpyMeHTapuil  oOpaOOTKM M  aHaju3a JIaHHBIX, COBPEMEHHbIE
yHGbOpMalMOHHbIE TEXHOJIOIMH U IPOTrPaMMHOE obecneueHune

OIIK-5.2 Hcnonb3yer s pemieHus MpodecCHOHANBHBIX 3a7ady  COBPEMEHHBIE
nH(pOpMaLIOHHbIE TEXHOJIOTUH u MIpOrpaMMHBbIE CpeICTBa,
NPEIBApUTENILHO  OLIEHWB  BO3MOXKHOCTH M II€JIECOOOPAa3HOCTh  UX
MCI0JIb30BAaHUS




4. CTpPyKTYpa, 00bEM U coiepKaHue TUCHMIINHBI (MOIYJIs)
OO0mmast TpyI0eMKOCTh TUCIHHILTUHBI cocTaBiseT 3 3aueTHbIX eauHui 108 akan. gacoB, B ToM

qHUCIIe:

— KOHTaKTHasi paboTa — 37 akaJl. 4acoB:

— aynuTopHas — 36 akaJ1. 4acos;

— BHeayauTopHasi — 1 akaj. 4acos;

— camocTosTenpHas padoTa — 71 akas. yacos;

— B (popMe npakTHuecKoi moarotoBku — 0 akas. 4yac;

dDopMa arrecraluu - 3a4cT

AynutopHas
KOHTaKTHast pabora

Pasyen/ Tema (B akaz. yacax)

JUCIHUIIIIHBI

Cemectp

11a0.
3aH.

IIPAKT.
3aH.

Jlek.

CamocTosTenbHast
paboTta cTyeHTa

Bun
CaMOCTOSITSIILHOM
paboThI

dopma TeKy1ero
KOHTPOJIS
YCIIEBaEMOCTH U
MPOMEKYTOUHOU
aTTecTaluu

Kon
KOMIIETEHIIMH

1. OCHOBBI 3KOMEHTPUYECKOTO
MeToza

1.1 TloaroroBka JaHHBIX 2
JTAHHBIX K aHAJIN3Y

2211

CamocTosaTensHOe
u3yueHue yuyeOHou
1 HAyIHOH
JIUTEPATYPBI.
Pabora ¢
AIEKTPOHHBIMU
OMOIMOTEKAMU.
Pemrenne N/13.

NunuBunyansHoe
JIoMarHee 3a/1aHne

M3).

OIIK-2.1,
OIIK-2.2,
OIIK-5.1,
OIIK-5.2

1.2 IMapHbrit

. 4 4/3.91
PErpecCHOHHBIH aHAIHN3

14

CaMOoCTOSITEIbHOE
u3ydeHue yueOHon
U Hay4YHOU
JIUTEpPaTyphl.
PabGoTa ¢
AIEKTPOHHBIME
OMOIHMOTEKAMH.
BremonaeHnne
CUTYaIlMOHHBIX
3amaHui. Pemenne

W13

I/IHHI/IBI/IIIyaHBHOe
JAOMalIHES 3aJaHue

M13).

OIIK-2.1,
OIIK-2.2,
OIIK-5.1,
OIIK-5.2

1.3 MHuoskecTBEHHBII
PErpeCCHOHHBIN aHATH3

20

CaMoCTOATEIEHOE
M3yYeHHEe yIeOHOH
U Hay4HOU
JUTEPATYPBI.
Pabora ¢
AJIEKTPOHHBIMU
OMOIMOTEKAMH.
BremonaeHnne
CUTYaIlMOHHBIX
3amaHui. Pemenne
3.

WnauBunyansHoe
JIOMAIlIHEE 3a1aHne

MI3).

OIIK-2.1,
OIIK-2.2,
OIIK-5.1,
OIIK-5.2




1.4 BpeMeHHbIE ps/bl

4/31

18

CaMOCTOSITEIbHOE
u3yyeHue yueOHoH
Y HAyIHOH
JIUTEPATYPHI.
Pabora ¢
3JIEKTPOHHBIMHU
OMOIMOTEKAMH.
Brimonnenue
CHUTYaIIMOHHBIX
3agaHui. Permenne

nJ13.

UnnauBunyansHoe
JIOMaIllHee 3aaHnue

H13).

OIIK-2.1,
OIIK-2.2,
OIIK-5.1,
OIIK-5.2

15 CucreMsl
IKOHOMETPHIECKHX
ypaBHEHHUI

411

15

CaMOCTOATEILHOS
u3yueHHue yueOHOMH
Y Hay4HOH
JUTEPATYPHI.
Pabora ¢
AJIEKTPOHHBIMHU
OMOIHOTEKAMH.
Brimonnenue
CUTYaITMOHHBIX
3amaHui. Pemenue

nJ13.

NunuBunyansHoe
JIOMallIHee 3aaHue

(V]13).

OIIK-2.1,
OIIK-2.2,
OIIK-5.1,
OIIK-5.2

Hroro no pazneny

18/311

18/6,91

71

Uroro 3a cemectp

18/31

18/6,911

71

3a4éT

Hroro no JUCIHUIIIINHE

18/3

18/6,9
)44

71

3a4€T




5 O06pa3oBaTejibHbIE TEXHOJIOTHH

Ha ceronusnHuii 1eHb CTaIM OYEBUIHBI IPEUMYIIIECTBA UCTIOIB30BAHUS KOMIIBIOTEpA HA
JCKUMOHHBIX M TMPAKTUYECKUX Y4ueOHbIX 3aHATHsAX. OObsSCHEHHME HOBOrO Marepuaia ¢
UCIIOJIb30BAHUEM IPE3CHTALNI, BBIMOJHEHHBIX ¢ oMolIbio nporpamm Microsoft Power Point
BbI3bIBAET HHTEpPEC y CTYACHTOB, CIOCOOCTBYeT JydlleMy YCBOCHHIO MarepHana.
Hcnonb30BaHue KOMIMbIOTEpa Ha Y4YEOHBIX 3aHATHUSX TO3BOJIAET IPENOaBaTENi0 3KOHOMHUTh
BpeMsi, OMpPAIMBaTh y4YalIMXCid Ha KaXXJIOM 3aHSTUU, BECTH CTATUCTUKY OIPOCA, BBISABIATH
3arajaronue TeMbl.

B xoze npoBeneHus 3aHITUN PEayCMaTPUBACTCS:

* HCHOJB30BAHUE DJIEKTPOHHOTO JEMOHCTPAIIMOHHOTO MaTepuaiga [0 TeMaM,
TpeOYIONMM WILTFOCTPAIMy paboThl IporpaMMHBIX poaykToB: MS EXxcel, Statistica;

* OpraHu3alys PEeUICHUs CUTYallMOHHBIX 33a]]ad B MaJIbIX TPYMIax U UHAUBUAYAIBHO IO
u3y4aeMbIM TemaM. B xone mpoBeleHHs BceX MPAKTUYECKUX 3aHATHH IpelycMaTpUBACTCs
UCTIOJIb30BaHUE CPEACTB BHIYUCIUTEIBHON TEXHUKU

Texymuii, TpOMEXYTOUHBI U pyOEKHBI KOHTPOJH MPOBOAUTCS HA OCHOBE 3aIUTHI
BBIMTOJIHEHHBIX HMHIMBHAYaJIbHBIX 3aJaHHd W THUIOBBIX pacdyeToB, B Qopme Oecensl ¢
IpernojaBaTesieM Uil B BUE JIEKTPOHHOT'O TECTa.

st obecrieuennst Hanbobmei 3¢ dexTnBHOCTH 00pa30BaTEIBLHOTO MpoLEcca B Kypce
JaHHOW  y4eOHOW JUCHMIUIUHBI HCIONB3YIOTCS B  Ipolecce OOy4YeHHs TepeaoBbIe
00pa3zoBaTesibHbIC TEXHOJIOTHU:

1) TpagunuoHHBIE 00pa30BaTEIbHBIC TEXHOJOTWH (MHGOPMAIIMOHHAS  JICKIHS,
IIPAKTUYECKHE (CEMUHAPCKUE) 3aHATUS);

2) TEXHOJIOTHS IPOOIeMHOr0 00ydYeHus (IpoOIeMHast JEKIHs, IPAKTHYCCKUE 3aHATHS B
(dopMe npakTuKyMa, Kelic-MeToza);

3) TEXHOJIOTHH IPOEKTHOI0 00yUeHHMs (TBOPYECKHIA IIPOEKT);

4) UHTEPAKTUBHbBIE TEXHOJIOTHH (CEMHUHAP-TUCKYCCHS);

5) MH(POPMAIMOHHO-KOMMYHHUKAITUOHHBIE oOpa3oBaTenbHbIC TEXHOJIOTHH
(JIexus-BU3yanu3anus, IpakTHYeCKue 3aHsIThs B opMe Ipe3eHTalNN)

JlekMoHHbIE 3aHATUS HapALy ¢ cooOIIeHHeM yueOHOM MH(OpMalMy MpeAnonaraoT U
pelleHne CIeNYIONMX IUIAKTHYeCKUX 3a/1ad: 3aMHTEpPecoBaTh CTYJCHTOB H3y4yaeMoil TeMoi,
pa3pylIATh HEBEPHBIE CTEPEOTHITBI, YOSTUTh B HEOOXOJMMOCTH TITyOOKOTO OCBOSHHSI MaTepHala,
no0yIUTh K CAaMOCTOSITEIbHOMY TOMCKY M aKTUBHOW MBICIMTEIbHON AEATENbHOCTH, TTOMOYb
COBEPIIUTH MEPEXO OT TEOPETHUYECKOTO YPOBHS CONUATBHO-YKOHOMUYECKOTO TUIAHUPOBAHHS B
MYHUIIUTATBHBIX 00pa30BaHMSIX K MPUKJIaHBIM 3HAHUSAM B JaHHOU 00J1acTH.

[IpoBenenne TpynmoBHIX (CEMHUHAPCKUX M MPAKTUYECKUX) 3aHATHH Tpearoiaraet
pelieHre pa3sHOOOpa3HbIX JUJAKTUYECKUX 3a/ad: 3aKpelUIeHHe TMOJYYeHHBIX 3HaHMH,
dbopMupoBaHHE YMEHHsSI MPUMEHATh UX HA MPAKTUKE, COBEPIICHCTBOBAHUE YMEHHs paboTaTh C
uHpopManuell, aHaTu3upoBaTh, 0000IaTh, NPUHUMATE M  OOOCHOBBIBaThH  pELICHUS,
apryMEHTHPOBAHO 3allMIIaTh COOCTBEHHBIE B3TJISABI B JHCKYCCHH, B3aHMMOJCHCTBOBATH C
JPYTUMH WiI€HAMHU TPYHIIbI B IPOLIECCE pa3peleHHsI KOH(PIUKTHBIX CUTYalUH.

6 YueOHO-MeTOAUUYECKOE 00eciedeHUe CAMOCTOSITeJIbHOI padoThl 00y4arommuxcst
[Ipencrasneno B mpuioxxkeHuu 1.

7 OueHOYHBIE CPeACTBA AJIsl IPOBeeHH s IPOMEKYTOUHOI aTTecTaluH
[IpencraBieHbl B IPUIIOKEHUH 2.

8 YueOHo-MeTOqMYecKOe H HH(POPMALIMOHHOE O0ecneyeHue TUCIUIIHHBI (MOTYJIs1)

a) OcHoBHas1 IMTEpaTypa:

1. Bacogckuit, JI. E. Dxonomerprka : yueonoe nmocodue / JI.E. bacoBckuii. — Mocksa :
PUOP : UH®PA-M, 2022. — 48 c. — (BO: bakanaspwuar). - ISBN



978-5-369-01569-8. - Teker : 3JICKTPOHHBIN. - URL:
https://znanium.com/catalog/product/1816736 (nara oopamenwus: 12.09.2022). — Pexxum goctyna:
10 TTO/IITUCKE.

2. bypasne, A. 1. DxoHoMmeTtpuka : yueOHoe mocobue / A. U. Bypasies. - 4-¢ uzn. -
Mocksa : JlaGopatopus 3Hanmii, 2021. - 167 c. - ISBN 978-5-93208-571-4. - Tekcr :
anektponHbii. - URL: https://znanium.com/catalog/product/1906028 (nmata oOpamieHus:
12.09.2022). — Pesxum 1ocTyIIa: MO MOITHCKE.

0) JJlomotHuTeEIBLHASI TUTEPATypa:

1. Exxemanckas, C. H. Dxonomerpuka : yueOHoe nocobue / C. H. Exemanckas, E. B.
bekymea, H. H. J[xuoeBa. - Kpacnospck : Cub. demep. yn-t, 2021. - 104 c. - ISBN
978-5-7638-4248-7. - Tekcr : 3JIEKTPOHHBIH. - URL:
https://znanium.com/catalog/product/1816587 (nara oopamenwus: 12.09.2022). — Peskum gocTyma:
T0 TIOATIHCKE.

2. Babemiko, JI. O. DKOHOMETpUKA ¥ YKOHOMETPHUYCCKOE MOEIUpPOBAHKE . yueOHUK /
JI.O. ba6emko, M.I". buy, 1.B. OpiioBa. — 2-¢ u3n., ucnp. u gorn. — Mocksa : UTHOPA-M, 2021.
— 387 c. : mn. — (Beicmee obpazoBanue: bakamaspuar). — DOI 10.12737/1141216. - ISBN
978-5-16-016417-5. - Tekcr : JJIEKTPOHHBIN. - URL:
https://znanium.com/catalog/product/1141216 (gara oopamenwus: 12.09.2022). — Peskum gocryma:
110 TIONITHCKE.

B) MeTtoanyeckne yKazaHus:

1. DxoHOMeTpHKa : yueOHHK U npakTukyMm st By3oB / H. 111, Kpemep, b. A. Tlytko ; moj
penakuueit H. I1I. Kpemepa. — 4-e uzn., ucnp. u gorn. — Mocksa : U3mparensctBo Opaiit, 2020.
— 308 ¢. — (Beoicmiee obpazoBanue). — ISBN 978-5-534-08710-9. — Tekcr : anekTpoHHBI# //
9BC FOpaiir [caiiT]. c. 2 — URL.:
https://www.biblio-online.ru/viewer/ekonometrika-449750#page/1

3. Kocrionun, B. U. DxoHoMmeTpuKka : y4eOHHK W MpakTHKyM i By3oB / B. .
Koctionnn. — Mocksa : U3natensctBo HOpaiit, 2020. — 285 ¢. — (Briciiee o6pa3oBanue). —
ISBN 978-5-534-02660-3. — Tekct : anmekrponnsiii // DBC IOpaiir [caiit]. ¢. 1 — URL:
https://www.biblio-online.ru/viewer/ekonometrika-450113#pace/1

r) [Iporpammuoe obecneuenue u UnTepHer-pecypceni:
IIporpammHoe o0ecnieyenne

Haumenosanue [10 Ne norosopa Cpox 1eicTBus IUIIEH3UN

MS Oﬁ.lce 2007 Ne 135 o1 17.09.2007 OeccpouHo

Professional

7Zip ¢B0001HO pacnpocTpansgemoe 110 0eCcCpoOYHO

FAR Manager cB00OOAHO pacrpocTpansemoe [10 OECCPOUHO

STATISTICAB.6  |K-139-08 ot 22.12.2008 OeccpoUuHo
IIpodeccnonanbubie 0a3bl JAHHBIX M HH(POPMAIIMOHHBIE CIIPABOYHBIE CHCTEMbI

HaszBanue kypca Cchlika

Haunonaneshas nH(OPMAIMOHHO-aHATUTHYECKAs URL:

cucrteMa — Poccuiickuit HWHJACKC HAYYHOT'O HUTUPOBAHUA https://elibrary.rU/prOjeCt_riSC.aSp

(PMHILI)

ITouckosas cucrema Akanemust Google (Google Scholar) [URL: https://scholar.google.ru/

Nudopmanmonnas cucrema - EnquHoe okHO gocTymna K URL: http://window.edu.ru/

MH(OPMAaIIMOHHBIM pecypcam




9 MartepuajibHO-TeXHHYECKOE o0ecTiedeHne TUCUMILTHHBI (MOIYJIs1)

MatepuaabHO-TEXHHUECKOE 00eCrieYeHre TUCIUTUTHHBI BKITFOYACT:

VYyebHble ayaUTOpUU JIJISl IPOBEACHUS 3aHATHI JIGKIMOHHOTO TUNA: MyJlnbTUMEANITHBIC
CpEeICTBa XpaHEHUs, IIepe/layll U MpeACcTaBIeHUS HH(OPMALIUU.

Y4eOHble ayIUTOPUU JUISI TPOBEIACHUS TMPAKTUYCCKUX 3aHATHH, TPYMIOBBIX |
WHAUBUAYAIbHBIX KOHCYJIbTAlMN, TEKYIIEro KOHTPOJS M TMPOMEKYTOYHOM aTTecTaluu:
MynbTUMEIUITHBIE CPEACTBA XPAaHEHUs, Tepeadn U npeactaBieHus uapopmarmm. Komruiekc
TECTOBBIX 33aJJaHUI JUIS IPOBEACHUS IPOMEKYTOUHBIX U PyOEKHBIX KOHTPOJIEH.

[Tomemenust AJie  CaMOCTOSITENIbHOM — paboTel  oOywaromuxcs:  IlepcoHanbHbIC
komibioTepbl ¢ maketom MS Office, BrixogoM B MHTEpHET M ¢ JOCTYIIOM B 3JCKTPOHHYIO
UH(POPMALIMOHHO-00pa30BaTENbHYIO CPEy YHUBEPCUTETA

[lomemenuss s XpaHeHUs W OPODUIAKTHYECKOTO OOCTY>KMBaHUSA  y4eOHOTrO
obopynoBanus: Ilkadel 118 XpaHeHUs Y4eOHO-METOAMYECKON JTOKYMEHTAlluu, Y4eOHOTO
000py10BaHUS U YYEOHO-HATJIAIHBIX TTOCOOUH.



IMPUJIO)KEHHUE 1
YueOHO-MeTOAMYECKOE O0ecTIeYeHHe CAMOCTOSITEIbHO PadoThl 00y4ar0OIIUXCs

CamocrodarenbHas pa0oTa CTyJIeHTa IO AUCHUIUIMHE «ODKOHOMETpUKa (IPOJBHUHYTHIN
YPOBEHb» BKJIIOUAET B CeOs CIEAYIONINE HATIPABICHUS:

— IOJArOTOBKA K ayIUTOPHBIM 3aHATHIM;

- BBIIIOJIHEHUE TECTOBBIX 3aJaHMUI;

— BBITIOJTHEHHUE KEHCOB,8

- IOJITOTOBKA pedepaToB, 10KIAI0B, IPE3eHTALNS;

— [OJIFOTOBKA K TPOMEXYTOYHOM aTTeCTaluH (3a4eT).

IlepBoe HanpaBieHUE MPEATIONATACT U3YYCHHE JIEKIUOHHOTO MaTepralla U pEKOMEHIyeMOI
HOPMATUBHOM W Y4eOHOW JUTEpaTypsl MO TeMaM JUCHUIUIMHBI B ILEISIX TMOATOTOBKU K
ayIUTOPHBIM 3aHATHAM. B mpomecce OCBOCHMsSI TEOPETUYECKOIrO Marepuala JUCLUAIIIMHBI
CTYJEHT MOJKET I10JIb30BAaThCs KOHTPOJBHBIMU BOIIPOCAMH JUISl CAMOCTOSTEIBHOTO H3y4YeHUS,
KOTOpbIE OXBATHIBAIOT BECh KYPC M aKLIEHTUPYIOT €0 BHUMaHUe Ha Han0oJiee Ba)KHbIX MOMEHTAaX.

Bropoe HanpaBieHue — BBIIIOJHEHUE TECTOBBIX 3ajaHuil. TecToBble 3a7jaHUsl MOTYT OBIThH
KaK OTKPBITBIMH, TaK U 3apbITBIMH, KaK C OJAHOBAPHAHTHBIMM, TaK U C MHOTIOBAapHMAHTHBIMU
OTBETAMHU.

Tpetbe HanpaBieHue — BoinoiaHeHue M/13 — sBisiercss BaKHBIM 3JIEMEHTOM IIpU 00YYEHUU B
maructparype. WJ/I3 mnpennonaraer pemieHHe MpPakTUYECKUX 3aJad € HCIOJb30BaHUEM
MaTemaruueckoro ammapata. IIpu Bemonnennn W13 ucnonb3yroTcst pealbHble CTATUCTUYECKHE
JTAHHBIE, B3ATHIC U3 0a3bl TaHHBIX (peepabHOM TOCYJapCTBEHHOM CITyKOBI IT0 CTaTHCTHUKE.

Yerséproe HampapieHue. B camocTosTenbHy0 paboTy BKIIIOUEHA MOATOTOBKA pedeparos,
JIOKJIaga M Tpe3eHTaluu 1o Teme pedepara. B Havane yueOHOro mporecca mocie BBOJHOMN
JeKIMH, B KOTOPOM yKa3bIBaeTCs CTPYKTypa M o0Ilee coAep)KaHue AUCLUIUIUHBI, TPOOIEeMbl U
NpakTU4YecKas 3HAYMMOCTb, CTY/ACHTaM IIpeJyIaraeTcsi IepeueHb TeM pedeparoB B pamKax
CYUIECTBYIOIIUX MpOoOJIEM AAHHOM IUCHMIUIMHBI, W3 KOTOPOIO CTYIEHThl BBIOMPAIOT TEMY
pedepara. CTyaeHT MOMKET MPEAJOKUTh CBOM WMHJMBUIYyallbHBIE TEMbl B paMKax oOmein
TeMaTuku. TeMsl pedepaToB 10IKHBI OBITE COBPEMEHHBIMH, TPOOIEMHBIMU U MPO(PECCHOHATBHO
OpUEHTUPOBAHHBIMU, TPEOYIOUIEH CaMOCTOSITENbHON TBOPYECKOM pabOThl CTyJeHTa M NpU
HE00XO0IMMOCTH UCIIONIB30BaHUS PAaKTHYeCKOro Matepuana. CTyAeHThI TOTOBAT TEKCT pedepara
U JeNaloT M0 HeMY Ipe3eHTAlMIO J0KJIaaa, KOTOpBIM MpeacTaBisioT B rpymnmne. ObcyxiaeHue
JOKJIaJa TPOMCXOAMT C Y4YaCTHEM BCEX CTYJIEHTOB Ipynmbl. Takas aKTHMBHAs TEXHOJIOTHS
0o0ydeHHs CHOCOOCTBYeT pa3BUTHUIO Yy CTYAEHTOB HMH(DPOPMALIMOHHOM KOMMYHHKaTHBHOCTH,
AKTUBHOCTH MBILUICHUS, YMEHUI BECTH AMCKYCCUIO, apIyMEHTHUPOBAHO OTBEYaTh Ha BOMPOCHI,
AHAIM3UPOBATh U CUHTE3UPOBATh M3ydaeMblil MaTepuai. Jlokiaasl 1 00CyXKIeHUs Mpe3eHTaui
CTYACHYECKHX pabOT pEeKOMEHIyeTcsl MPOBOJAMTH B paMKax ayAMTOPHOIO M BHEAyIUTOPHOIO
BpeMeHM (KOH(pEpEeHLUH, KPYIJIbIX CTOJOB, AENOBBIX MIP U APYTUX BHJOB HAy4YHO-yueOHOMU
paboter). KauectBo pedepara (ero cTpykTypa, MOJHOTAa HU3JI0XKEHHs, HOBHM3HA MaTepuaia,
KOJIMYECTBO MCIMOJb3YEMbIX HMCTOYHMKOB HaydyHOW M y4eOHOM JUTepaTyphl, CTENEHb
OPUTHHAIBHOCTU Y UHHOBAIIMOHHOCTH MPE/IOKEHUH, 000011IeH!H 1 BBIBOJIOB), a TAKXKE YPOBEHb
KayecTBa JIOKJIaAa (IOCNIeOBATEIbHOCTh, YOETUTENbHOCTb, MHCIIOJIBb30BAHUE CIEUAIbHON
TEPMUHOJIOTHH U JIp.) YUUTBHIBAIOTCA B CHCTEME OalsIbHO-PEUTHHIOBOIO KOHTPOJIS U pyOekHOi
aTTecTally O JUCIUILINHE.

Temwl pecpepamos.

1. MonenrpoBaHre SKOHOMUYECKHUX ITPOLIECCOB.

2. Ucnonb3oBanue Gpynkiuii Excel mis mporno3upoBaHus YJKOHOMHUECKUX POIIECCOB.

3. Ucnonp30BaHNEe MPOTHO3HBIX IKOHOMETPUUECKUX MOJEIIEH B SKOHOMHUKE.

4. Peanu3zanusi METO0B IPOTHO3UpOBaHus B cpene Excel.

5. IlocTpoeHne u aHanu3 CHCTEMBI OTHOBPEMEHHBIX YPAaBHEHHM.

6. Hcnonb3oBaHue OOOOIIEHHOIO METO/Aa HAaUMEHBIIUX KBaJIpaToB Ui YCTpaHEHHS
reTepOCKETACTUYHOCTU U aBTOKOPPEISAIMN OCTATKOB.



PYKOBOJACTBOM IIPEIoaaBaTCIIA:

7. ITocTpoeHne u aHaTU3 MHOTO(AKTOPHBIX YKOHOMETPUUECKUX MOJICIICH.
8. Moaenu ctaliuoHapHBIX BPEMEHHBIX PAJI0B.

9. MO,I[CJ'II/I HECTAllMOHAPHBIX BPECMCHHBIX PSA10B

10. Mcnonp30BaHKe MAroBOM PErpeccuy Ui HOCTPOSHUS MHOTO()AKTOPHBIX MOJICIEH.
[TaToe HampaBieHue (MOATOTOBKA K 3a4€Ty) MpEAIoJaraeT MocjeJoBaTeIbHOe M3yUYCHHUE
TEOPETUYECKOT0 M TPAKTHUYECKOTO0 MaTepualia JUCHUILIIUNHE «ODKOHOMETPUKA MPOJBUHYTHIN
YPOBEHB)» B COOTBETCTBUU C TIEPEYHEM BOIPOCOB K 3a4ETy NPUBEICHHBIM HITKE.
Bce yka3aHHbIE HanpaBlI€HUS CaMOCTOSTEIBHOM pPabOTHI CTYJICHTOB PEANIU3YIOTCS IOA

— HEINOCPEACTBEHHO B IPOLIECCE ayAUTOPHBIX 3aHITHA — Ha JIEKIMAX U MPU BBINOJIHEHUN
MPaKTUYECKHUX padoT;
— B KOHTaKTe C IPeroaBaTeseM BHE paMOK PAaclUCaHus — Ha KOHCYJIbTAUAX 1O Y4eOHBIM
BOIIPOCaM, B X0JI€ TBOPUECKUX KOHTAKTOB, P JIMKBUAALNHU 33J0JKEHHOCTEH, IPU BBIIIOJIHEHUN
WHJVBUTyaJIbHBIX 3aJJaHUH U T.1.;
— B OubnuoTeke, 10Ma, B OOIIEKHUTHH, HA Kadepe Py BHIMOIHEHUH CTYACHTOM YYeOHBIX U
TBOPYECKHUX 3aJaHUN.

Tema 1. IToaroroBka JaHHBIX K aHaJIu3y

Bonpocwl ona noocomoexu k 3ausamuro
1. Chopmynupyiite sTanbl NOATOTOBKY CTATUCTUYECKUX JTAHHBIX K aHAJIN3Y?
2. Kakue ¢opmatsl XpaHEHUsI JAHHBIX CYIIECTBYIOT U KaK OHU MOTYT ITPeoOpa3oBaHbl?
3. Uro Takoe cucTeMa rmokasaresiel 1 Kak oHa popMupyercs?
4. Kakue TpeOOBaHHSIM JOJDKHBI yIOBIETBOPSITH JAHHBIE TTOCIIE OUYUCTKH ?

3aﬂaq1/1: I[JISI AAaHHBIX NPCACTABJICHHBIX B Ta6JII/IIIeI
1. HpOBepI/ITb Ka4y€CTBO JaHHBIX U ITIOYUCTHUTB, €CIIN HCO6XOI[I/IMO.

2. Ilpuaymaiite pUKIIaTHOW/MCCIIEA0BATENLCKUI BOIIPOC 10 3TOH 0a3e TaHHBIX.

3.C MNOMOIIIBIO METOJ0B OIMMCATEIbHOM CTaTUCTHKHU MIpOaHaJIM3UPOBATh ITOKA3ATCIIN U
COCTaBUTh CTAaTUCTUYCCKUM HOPTPET TUITUYHOI'O KHUJIbS BBICTABIACMOI'O HA IIPOJAKY.

Taoauma

OBS | BALC | FLOOR | KITSQ | LIVSQ | OTHERSQ | MAT | N | PRICE TOTALSQ YEAR | TYPE
1. 0 0 14 17 1 0| 1 790 32| 1936

2. 0 0 6 28,6 10,4 0 3 2450 45 1967 0
3. 0 0 4 12 2 1 5 1250 18 1959

4. 0 0 5 12 0 1| 6 1350 17 | 1959 0
5. 0 1 12 20 -12 1| 7 950 20 | 1959 0
6. 1 0 5 12 1 1| 8 1250 18 | 1959 0
7. 1 0 4 11 3 1 9 1350 18 1959 0
8. 0 0 6 18 19 0] 11 1750 43 1965 0
9. 0 0 6 15 9 1] 12 1650 30 | 1968 0
10. 0 1 5 16 7 1|14 1700 28 | 1972 0
11. 0 1 6 17 5 1] 15 1700 28 | 1972 0
12. 1 1 8 16 10 0| 16 2150 34| 1986 1
13. 0 1 6 19,2 8 1| 17 1690 33,2 | 1977 0
14, 0 1 6 18 6 1] 18 1680 30 | 1977 0
15. 0 0 6 16 7 19 1450 29 | 1959 0
16. 0 1 6 13 3 1| 20 1300 22 1978 0
17. 1 1 11,2 19,2 14,9 1| 22 2700 453 | 2006 1
18. 1 0 9 20 16 1| 23 2550 45 2006 1
19. 1 1 12 18 15 1|24 2690 45 | 2006 1
20. 1 0 11 20 14 1| 25 2650 45 | 2006 1
21. 1 0 11 20 14 1| 26 2650 45 | 2006 1




22. 0 1 11,9 19,3 13,7 1| 27 2640 44,9 2006 1
23. 1 1 12 19 14 1| 28 2650 45 2008 1
24. 1 0 11 20 14 1) 30 2550 45 2008 1
25. 1 1 10,84 19,33 12,73 131 2600 42,9 2008 1
26. 1 1 12 19 13,7 1|32 2726 44,7 2008 1
27. 1 0 11 20 14 1| 34 2650 45 2008 1
28. 0 0 10 15 5 0] 35 750 30 1970

29. 1 1 6 19 6 1| 36 1990 31 1966 0
30. 0 0 6 17 8 1|37 1640 31 1967 0
31. 0 0 6 17 8 1) 38 1645 31 1967 0
32. 0 1 6 18 8 1| 43 2000 32 1959 0
33. 1 1 9,5 17,1 6,1 0] 45 2140 32,7 1979 1
34. 0 0 6 16 8 1| 47 1800 30 1967 0
35. 0 0 6 29 -3 1) 49 1750 32 1966 0
36. 1 1 12 24,6 9,4 1|51 3100 46 2006 1
37. 1 0 6 31 8 1|54 2750 45 1965 0
38. 0 0 6 28 10 1| 56 1930 44 1959 0
39. 1 0 11 18 22,2 1|57 2500 51,2 2005 1
40. 0 1 11,5 17 55 1|59 1580 34 1979 0
41. 0 0 9 17 10 0] 61 1800 36 1987 1
42. 1 1 6 17,5 7,1 0| 62 1620 30,6 1972 0
43. 1 1 10 19,2 7,8 0| 65 2650 37 2004 1
44. 1 0 8,9 16,5 12,9 0| 66 2600 38,3 2004 1
45. 1 1 6 19 5 1| 68 1600 30 1959 0
46. 0 1 6 18 7 1|73 1960 31 1962 0
47. 1 1 6 17 7 1|74 1800 30 1961 0
48. 0 1 4 12 6 1|77 1580 22 1973 0
49. 0 1 9 19 7 0] 78 2250 35 1986 1
50. 0 0 10 18 7 1|80 2500 35 2008 1
51. 0 1 6 19,1 6,4 1|81 1750 31,5 1972

52. 0 0 6 17,5 6,5 1|82 1630 30 1972 0
53. 1 1 9 17 11 0] 85 2200 37 1986 1
54. 1 1 8 20,4 7,7 0| 86 2150 36,1 1986

55. 1 1 10,7 25,3 15,5 1| 87 2825 51,5 2009 1
56. 1 1 12 20 16 191 2600 48 2008 1
57. 1 1 6 17 8 0] 94 1700 31 1974 0
58. 1 1 12 25 15 1] 95 2800 52 2009 1
59. 1 1 7,9 17,4 11,5 1) 96 2150 36,8 2009 1
60. 1 1 12,6 24 14,4 1) 98 2800 51 2009 1

Tema 2. IlapHblii perpeccuOHHbII aHAIU3

Bonpocbi 014 n0020mo6ku K 3aHamuo

l. Yro moHMMaeTcs MOJ perpeccued B TEOPUM BEPOSATHOCTEH W MaTEeMaTHYECKON
CTaTUCTHUKE?

2. Kakue 3agaun pemaroTcs pu NOCTPOECHUN YPAaBHEHUS PErPeccuu’?

3. Kakue MeTo 1l MPUMEHSIOTCS JUIs BEIOOpA BHJIA MOJETH PErpeccuu’?

4. Kakue ¢pyHKIIUM yalie BCEro UCHOJb3YIOTCS Ul TIOCTPOCHUS YPABHEHUS
napHo# perpeccun?

5. Kako# Bua umeeT cuctemMa HOpMaJbHbIX YPABHEHUI METO/1a HAMMEHBIINX
KBaJpaToB?

6. Kak ocymecTBnsiercs orieHKa mapaMeTpoB HEMMHEHHBIX MOIeen?

7. HazoBute ycnosus ['aycca-Mapkosa. O uem roBoput teopema ["aycca-Mapkosa?

8. UTto mpu npoBepKe CTATUCTUUECKUX TUIIOTE3 Ha3bIBAIOT YPOBHEM 3HAYMMOCTH ?

9. Kak npoBepsieTcsi 3HaUMMOCTb YpaBHEHUs perpeccun’?




10. Kak poBepsieTcst 3HaYMMOCTh KO3((UIIMEHTOB ypaBHEHUS PErpeccuu’?

11. Kak Bbraucnsercs ko3 HUIUEHT aeTepMuHanuy R??

12. TTo xakoii (opmysie BBIYUCISIETCS BEIOOPOUHBIN KOAh(DHUIIMEHT mapHOH
KOoppesiuu rxy ?

13. Kak npoBepsieTcst 3HaYMMOCTh BEIOOPOYHOTO KOd(puImeHTa napHoi KOppesium?

14. Kak cTpouTcst JOBEPUTENbHBIM HHTEPBAI JIs1 JIMHEHHOTO KO3 duIrenrta
MapHOW KOppEsALu?

15. Kak BbIUMCISAETCS U YTO OKA3bIBAET UHJIEKC JETEPMUHALIIM?

16. Kak ocy1iecTBisieTcsi HOCTPOSHUE JOBEPUTENLHOTO MHTEPBaJIa IPOrHO3a B
cily4ae JMHEHHOMN perpeccun?

17. Kak BbIUMCISETCS U KaK HHTEPIPETUPYETCS KOOPPUIUEHT 371aCTUYHOCTH D7

3agaun:

1. PaccMoTpuM Ipyniy OpeAnpUsSTHA, BBITYCKAIOLUIUX OJUH U TOT K€ BUJ IPOTYKIUH.
Wudopmarust, HeoOXoaumast Ulsl pacyeToB MPeCTaBIeHa B TaOIHIIe
3aTpathl Ha MPOU3BOACTBO

MJTH. py0.(y)
1 3 100

30
150
100
170

70
150

Ne npeanpustis | Beimyck mpoayKLuu ThIC.e.(X)

N[O lwiN
AINOTW| >

Tpebyercs:

1 .IToctpouth GyHKIMIO H3AEpKEK V = a + bx + £ (IMHEHOe ypaBHEHUE TAPHOI perpeccuu
y oT X). CienaTh BBIBOJ O BIMSHUU (PAKTOpaA X HA Y.

2.PaccunTarh TMHEHHBIN KO HUITMEHT TapHOW KOPPETSIMH U IeTePMUHALINH.

3.01eHUTh CTATUCTUYECKYIO 3HAUNMOCTb [1apaMETPOB PErPECCUU U
KOPPEIALHH.

4.BpINONHATE TNPOTHO3 3aTpaT Ha IMPOM3BOACTBO y INPU IPOTHO3UPYEMOM 3HAUEHUU
BBIITYCKa MIPOIYKIUH X, PABHOM 5 ThIC. €]I.

5.011eHUTh TOYHOCTh IPOTHO3a, PACCUUTAB OLIMOKY MPOTHO3a U €T0
JIOBEPUTENbHBINA HHTEPBAI.

2. ITo cemu TeppuTopusiM Y palibckoro paitoHa 3a 2018 r. U3BeCTHBI 3HAUCHUS JBYX IMPU3HAKOB:

Pacxo/pl Ha MOKYTIKY
CpennenneBHas 3apaboTHAS
Pation TIPOOBOJILCTBCHHBIX J1aTa OTHOTO paboTaroIIero,
TOBApOB B OOIIUX
pacxonaax, %, y py0., X
Y aMmypTckast pec. 68,8 1045,1
CaepioBckast 001. 61,2 1159,0
bamkoprocran 59,9 1257,2
YenstOuHckast 00JI. 56,7 1261,8
[Tepmckas 00J1. 55,0 1158,8
Kyprasnckas o611. 54,3 1047,2
OpenOyprckas 0071 49,3 1125,2
Tpebyercs:

1. [TocTpouts ypaBHEHUE TUHENHOMN perpeccun. Caenatb BbIBOJ

0 BIHsIHUY (haKTopa X HA Y.
2. Paccunrath nuHeHbIE K03()PUIHEHTHI TAPHONU KOPPETSIIIY U

nerepmuHaiyu. CaenaTtb COOTBETCTBYIONIYIO IKOHOMHUYECKYIO HHTEPIIPETAIINIO KO DHUITMEHTOB.
3. Paccuurats omubKy anmpokcumanuu. Caenats COOTBETCTBYIOIINN BBIBO/I.



4. JlaTh OIIEHKY MOJYYEHHOI'O YPAaBHEHHUS HAa OCHOBE
F-kpurepus @uiepa.
5. TlocTpouTts criemyronye perpecCHOHHbIE YPaBHEHMS M JJISI KAXKJIOTO YPaBHEHHS

HalauTe KOd(DPUIMEHTH KOPPEIINA M IeTepMHUHANNK, F-KpuTepmii duimrepa, CpeaHIO0
ouOKy anmnpokcumaiu. Caenatbh COOTBETCTBYOUINE BBHIBOJIBL.

- TunepOoIuIecKoe;

-CTEIIEHHOE;

-[I0Ka3aTeIbHOE.

3. Ilo 12 mpennpusTHsAM KOHIEpHA U3ydaeTcsl 3aBUCHMOCTh NPUOBLIH (THIC. py0.) y OT BRIpabOTKH
IPOAYKIMH Ha OJTHOTO YeJIOBeKa (€IMHHI) X 10 CICAYIOLUIUM JaHHBIM

Homep BripaboTka nponykuun na [TpuObLTs IpEeAIpPUATHS, MITH. PYO., ¥
TPEIIPUITHS OJTHOTO YEJIOBEKa, IMIT., X
1 83 149
2 77 131
3 87 134
4 79 154
5 105 194
6 88 161
7 67 139
8 89 159
9 73 152
10 86 161
11 76 159
12 117 175
Tpebyercs:

1 .ITocTpouts NMHEHHOE YpaBHEHUE NTAPHOI perpeccuu y oT X.
2.Paccuntarh TUHEHHBIN KO3PPUIIMEHT apHON KOPPENALNUN U CPEIHIOI0
OLIMOKY anmpoKCHMAIIHH.
3.01eHUTh CTaTUCTUYECKYIO 3HAUMMOCTb [1apaMETPOB PErPECCUU U KOPPETSLUH.
4.BBINOTHUTB MPOTHO3 NPUOBUIH MPEIIPUATHS Y IPU MPOTHO3HOM 3HAYEHHUU BBIPAOOTKH
MPOIYKIMH X, cocTaBisiroruM 107% oT cpeaHero ypoBHs.

4. IToctpoiite moJsie KOppensuuu u chopMupyiTe runoresy o popme cBsa3u. Paccuuraiite
napamMeTpbl  ypaBHEHUW  JIMHEHHOW, CTEIICHHOM,  DKCIOHEHIUAJIbHOM, o0OpaTHOH,
TUTIEPOOINYECKOM MapHON perpeccu.

X y
0,1 0,1219
0,4 0,1743
0,7 0,7286

1 1,6223
1,3 3,2761
1,6 5,7402
1,9 9,4417
2,2 14,8419
2,5 21,6135
2,8 31,4062
3,1 45,9779




Tema 2. MHOKeCTBEHHbIH perpecCHOHHbINA aHAIH3

Bonpocwr ona noocomoexu k 3ansamuto:.

1. Yto moHMMaeTcs o1 MHOXKECTBEHHOU perpeccueit?

2. Kakue 3a1auu pemaroTcs Ipu NOCTPOECHUU YPABHEHHS PETPECCUU?

3. Kakue 3a1aun pemaroTcs npu cnenuukanuy Moaenn?

4. Kakue TpeboBaHUs MPEABABIAIOTCA K (PaKTOpam, BKIIOYaEMbIM B YPaBHEHHE
perpeccun?

5. Uto nmoHUMaeTcs Moj KOJUIMHEAPHOCTHIO U MYJIbTHKOJTMHEAPHOCTHIO (hPaKTOPOB?
6. Kak nposepsieTcss HIMYUE KOJUIMHEAPHOCTU U MYJIbTUKOJUIMHEAPHOCTU ?

7. Kakuie moaxo/ipl MpUMEHSIOTCS ISl IPEOA0ICHUS MeXK(AKTOPHON KOppensuun?

8. Kakue ¢yHKUMHM yalle UCHOIB3YIOTCS IS MOCTPOSHHS YpaBHEHHSI MHOXECTBEHHON
perpeccuun?

9. Kakoli BUuJ MM€eT CUCTEMA HOPMaJIbHBIX YPaBHEHUI METO/1a HAUMEHBIINX
KBaJ[paTOB B clly4yae JMHEHHOU perpeccun?

10. ITo xaxo# ¢opmysie BEIUUCIAETCS KOA(PPUIIMEHT MHOKECTBEHHON KOPPEsInn?

11. Kakx Bpuucnaotcs  KodhGUIUEHT  MHOXKECTBEHHOW  JIETEPMHUHALUUA |
CKOPPEKTUPOBAHHBINA KO3()(HUIIUEHT MHOKECTBEHHON JIeTEpMUHAIINN?

12. Uto o3HauaeT HU3KOE 3HaYeHHE KOd((DUILlMeHTa MHOKECTBEHHON KOppensiun?

13. Kak npoBepsieTcsi 3HaUMMOCTh YPaBHEHHUSI PETPECCHU U €T0 KOdPPHUIIHEHTOB?

14. B xakux ciydasx npumensercs O606mennsiii MHK?

15. B ueM oTimuMe YaCTHBIX YPaBHEHUN perpeccur OT ypaBHEHU apHOM perpeccuu?

16. Kak BBIUUCISIOTCS CpeTHUE YACTHBIE KOOPPUIIUEHTHI 2TaCTUIHOCTH?

17. Yto Takoe craHIapTU3UPOBaHHbIE IIEPEMEHHBIE?

18. Kakoil Bug uMeeT ypaBHEHUE JTUHEHHOM perpeccuu B CTaHAAPTU3UPOBAHHOM
Mmaciurade?

19. Kak oneHMBaeTcsi 3HAYUUMOCTh (DaKTOpOB?

20. Kak BeIYHCISIOTCS YacTHBIE KO3()(DUIIMEHTHI KOppensuuu?

21. Yto noHnmMaeTrcs o rOMOCKEAACTUYHOCTBIO OCTaTKOB?

22. Kak mpoBepsieTcsi TUIIOTe3a O TOMOCKEIACTUYHOCTH PsAJIa OCTaTKOB?

23. KakoBbI MOCNENCTBUS HEMPABUIBHOM CrielU(UKAIIUNA MOJICTH?

24. K yeMy NpUBOAUT OTCYTCTBUE B YPaBHEHUH CYIIECTBEHHOIN HE3aBUCUMOMN
NIEPEMEHHO?

3agaun:

1. HwmeroTcs criemyrolie moKa3aTesu Mo AeCATH MPeIpUATHIM HEKOTOPOU OTpaciu
(1a 31.12.2017):

Howmep CronmocTh Banosas Cpennecrincounas | CpenHecnyco4Has
NpeanpUsTAS MPOMBIILIIEHHO- HNPOAYKLHS B YHCIICHHOCTh YHCICHHOCTb
MIPOM3BOJICTBEHHBIX | ONTOBBIX IIEHAX MIPOMBIIIIIEHHO— pabouux, yeil.
OCHOBHBIX ()OHJIOB, NPEeanpUuaTus, | IPOU3BOJACTBEHHOTO
TBIC. PYO. TBIC. pYO. MIEPCOHAJIA, Yell.
1 4999 5349 420 331
2 6929 6882 553 486
3 6902 7046 570 498
4 10097 7248 883 789
5 8097 5256 433 359
6 11116 14090 839 724
7 4880 3525 933 821
8 7355 5431 526 428
9 10066 7680 676 607
10 7884 8226 684 619

HpI/IHHB CTOUMOCTBb OCHOBHBIX IIPOMBIIIJIEHHO — IMTPONU3BOJICTBEHHBIX OCHOBHBIX (1)OH)10B 3a
peBy.]'[BTaTHBHBIﬁ NPU3HAK, a4 OCTAJIbHBIC ITIOKA3aTCJIN — 34 q)aKTOpHBIe HpI/I3HaKI/I,HCO6XOI[I/IMOI




a) UCKJTFOYUB OJIMH 13 (DaKTOPHBIX PU3HAKOB, TIEPEHTH K IBYX(AKTOPHOU pPErpeccuu;
0) BBIYHCIMTD MHOYKECTBCHHBIH KO(D(UIIUEHT KOPPEISLUN U CIICIaTh BBIBOBI O (hOpME U CUJIE
KOPPENSIIMOHHON 3aBUCMOCTH;
B) ¢ momolpio F — kputepus dumiepa ¢ BeposiTHOCTBIO 0,95 OICHUTH CTATUCTUYECKYHO 3HAYMMOCTh
IMIIUPHYECCKHUX JTAHHBIX;
T') BEIYUCITUTD 3HAUYCHHE OOIIETro HHACKCA JeTCPMUHAIUM
1) IByMsI CIIOCO0aMH IOJTyYUTh YPaBHEHUE JIMHEHHOW MO/JIEIM MHOYKECTBCHHON PErPECCHH;
€) Mo BEIMYHMHE CPeTHEH OMTHOKY armmpoOKCUMAIIUH OIICHUTh TOYHOCTD JIMHEHHOM MOJICIIH;
’K) TIOJICIUTATH JIeJbTa — KOA((DUITHMECHTEHI;
3) HalTH 3HAYCHHS KOA(PPUITMSHTOB 3JTaCTUYHOCTH;
1) MCKITFOYUTh U3 MOJICIH OJIMH U3 ()aKTOPHBIX MPU3HAKOB U MEPEUTH K MOJICIIU C ITAPHOU PETrPecCUcii.
2. YpaBHEHHUE PErPeCcCHH, IOCTPOCHHOE 110 17 HAOIIOACHUAM, UMEET BHI:
y= ?7+036x1-9,6x2+7x3

My (3) 0 (3.0) (5.0)

th (1,4) (1,5 () (2,4

PaccraButh IMPOMYIICHHBIC 3HAYCHUS, 4 TAKIKE ITIOCTPOUTH )Z[OBepI/ITeJII)HI)II\/'I HWHTCPBAI AJIA b2 C
BeposTHOCTHIO 0,99.

3. [IpuBeneHbI NaHHBIE TIO TPYTINE XO3IHUCTB O CPEIHETOIOBON YHCICHHOCTH PA0OOTHUKOB
Yell. (X1), CPeIHEr0I0BOM CTOMMOCTH 00OPOTHBIX CPEJICTB, ThIC. PyO. (X2) M CTOMMOCTH BaJOBOM
MPOIYKIMH THIC. pyO. (V).

Tpebyercss moCTpouTh NBYX(AKTOPHYIO MOJIEIb MHOXKECTBEHHOU perpeccuu. OIeHUTD
MIOCTPOCHHYIO MOJIETTh C TOMOIIBI0 KpuTepHsi Pumepa u KodpuIreHTa 1eTepMHUHALINH.

4. bromxerHoe O6CJ'IC,Z[OBE[HI/IC IIATH CHy‘-I&fIHO BLI6paHHLIX ceMer maio CJICOAYOHUC

pe3ynbTaThl (B ThIC. pyo.):

96 | 5235 | 4603
58 | 4145 | 4053
135 | 4683 | 9665
153 | 8026 | 5146
108 | 2413 | 4850
105 | 4170 | 7132
76 | 2256 | 6257
118 | 4138 | 7560
149 | 1378 | 4110
99 [ 1200 | 2988
128 | 1737 | 4443
95 714 | 2198
283 | 8296 |15503
71 | 1074 | 2258
x1 x2 y

CeMbs Haxomienns Jloxomst HNmyiectBo
y X1 X2
1 1 10 20
2 2 14 14
3 1,5 11 12
4 1,1 8 5




0,8 6 8
0,5 8 10

3amanue:

1.O11eHUTh pEerpeccuio y Ha X1 U X2

2.CrporHo3upoBaTh HAKOIUICHHWS CEMbH, MMEIoIIed moxon 15 Teic. pyd. M MMyIIECTBO
CTOUMOCTBIO 18 THIC. pyO.

3.Ecnu npeAnonoxuTh, 4TO JOXOA CEMbU BO3POC HA 5 THIC. py0., B TO BpeMsI KaKk CTOMMOCTh
MMYyIIeCTBa HE U3MEeHWIACh. OLIEHUTh POCT HAKOTICHUH.

4.01eHnTh, KaK BO3PACTYT HAKOIUICHHUS CEMbHU, €CIU €€ JI0XOJ BbIpoC Ha 3 ThIC. pyo., a
CTOUMOCTh HMYIIIECTBA Ha 5 THIC. PYO.

5.HaliTn cymMMy KBaJIpaToB OCTaTKOB, BBIYUCIIUTH CPEJHEE KBAJAPATUUECKOE OTKIOHEHUE U
KOd(UIMEHT Bapuauu (OTHOCUTEIBHO CPETHETO 3HAUCHUS Y )

6.ITocTpouTh TUHUYN YPOBHS (PYHKIHUU Y U OOBIACHUTH IKOHOMUYECKHI CMBICII COOTHOILICHUS
«J10XO0JI-UMYIIECTBOY, OMPEEISIIONIECIO PAaBHbIC HAKOILJICHUS.

Tema 3. BpemenHnble psiibl

Bonpocwl 013 noo2omoseku Kk 3aHAmMuio.

1. Yro Ha3bIBalOT BpEMEHHBIM PsiioM?

2. Kakue KOMIIOHEHTBI BBIIEIAIOT B COCTaBE IKOHOMUYECKOI0 BPEMEHHOI0 psija?

3. B yem 3axirodaercss OCHOBHAs 33/1aua SKOHOMETPUUECKOI'O UCCIIEJOBAHUS
BPEMEHHOT0 psia’?

4. OxapaKkTepu3yHTe MOHATUE ABTOKOPPEISILIMKY YPOBHEH BPEMEHHOT'O pAJIa.

5. Kakue MeToz1bl NPUMEHSIOTCS U1 TPOBEPKU HAIMYUS TCHICHIIMU BPEMEHHOTO psija?

6. Kak ocyuiecTBisieTcs CrilaxkMBaHUE BPEMEHHOTO psijia 10 METOY CKOJIb3sLICH
cpenaHein?

7. YTo nmoHUMaeTcs 1ol aHaATUTUYECKUM BbIpaBHUBAHUEM BPEMEHHOIO psia?

8. Kakue MeTo1bl IPUMEHSIOTCS AJIs ONIPEACICHUS BUAA TEHICHIIMA BPEMEHHOTO psifa?

9. Kak ocymecTBisiercs BbIOOP BHIa TEHACHIIUY HA OCHOBE KaU€CTBEHHOTO
aHanu3za’?

10. Kak ocy1iecTBisieTcst OIleHKa aleKBaTHOCTH MOJIEIHM TeHACHIIMN BPEMEHHOTO psia?

11. Kak ocymiecTBisieTcsi OlleHKa TOYHOCTH MOJENIN TEHIECHIIMN BPEMEHHOTO psa’?

12. Jlns uero npumensiercs kputepuii lapouna—Yorcona?

13. Kak ocymiecTBisieTcs BbIIEICHUE IEPUOJNIECKON KOMIIOHEHTBI IT0 METOLY
CKOJIB3SIIIEH cpeHei?

14. Kak ocy1iecTBisieTcss MOJeTUPOBaHUE CE30HHBIX KOJIeOaHUH ¢ TOMOIIbIO
(UKTHUBHBIX IEPEMEHHBIX?

15. Kak ocyniecTBisieTcsi IpOrHO3UPOBAaHKME YPOBHEN BPEMEHHOTO psAJla HA OCHOBE
KpPUBBIX pocTa?

16. Yto noHMMaeTcs 0L TOUYEYHBIM U HHTEPBAJIBHBIM IIPOTHO30M?

17. B ueM 3akitouaroTcs 0OCOOEHHOCTH a/IallITUBHBIX METO/IOB MPOTHO3UPOBAHUS?

18. B ueM cocTouT npoueaypa 3KCIOHEHIUAIBHOIO CIIIa)KMBaHMsI BPEMEHHOTO psija?

19. Kakue CloXHOCTH BO3HUKAOT IIPU U3YYEHUH B3aUMOCBS3H JABYX BPEMEHHBIX
psinoB?

20. Kakue MeTobl IPUMEHSIOTCS U1 UCKITFOUEHUST TCHICHIIUN U3 BPEMEHHOT0 psifa’?

21. Yto noHMMaeTcs ol KOMHTETpalel BpEMEHHBIX PsI0B?

22. Kak npoBepsieTcsl HUINYME KOMHTErPALIMY BPEMEHHBIX PSA0B?

3agaum:
1. B rabnwuie npuBeIeHBI JAaHHBIEC IO CTATUCTHKE TPOAaXK 3a 4 TOJa TI0 MECAIIaM.
JunaMuka nponaax ToBapa

Mecsn O0wem npopax O6Bem mpopax O0bem npogax O6Bem mpopax
2015 2016 2017 2018

1 40,98 43,632 50,118 49,34




2 37,086 40,688 46,992 44,682
3 42,522 46,932 52,992 50,922
4 48,99 50,224 59,706 59,202
5 50,79 54,432 63,846 61,53
6 57,882 61,506 67,536 73,71
7 62,814 66,198 68,562 69,84
8 64,506 65,31 68,364 69,48
9 59,796 62,016 64,008 74,52
10 49,182 54,672 56,394 57,84
11 41,106 46,128 46,668 48,582
12 42,18 45,63 47,616 55,698

Tpebyerest:

1. OnpenenuTs aBTOKOPPEISALHNIO Psifa,

2. Paccuurtars 3HaYeHHUS CE30HHONM KOMIIOHEHTHI S,

3. PaccunTtarh 3HaYCHUS TPEHIA U OIMTNOKH MOCIIH,

4. Paccuntath IpoOrHo3 Mpoaax.

2. B Tabnuie mpencTaBieHbl JaHHBIE 00 M3MEHEHUH YPOXKAWHOCTH IMIIISHHUITHI 32 16 reT.
[opsiikoBBIN HOMED ToIa 1 2 3 4 5 6 7 8
YpoxaiHOCTb, 1/Ta 15,3 17,2 18,1 17,3 18,9 17,6 20,9 16,9
[Topsakoslit HOMEp roja 9 10 11 12 13 14 15 16
YposkaltHOCT®, 1/Ta 17,8 18,9 19,2 18,5 21,6 20,1 18,9 19,7

Tpebyercst:

1. IIpencraButh rpaduecKy BpeMEHHOH PsA U IPOBEPUTH HATHYHE POCTA,

2. Haiitu aBTOKOppensILMOHHYO pyHKIMIO Ast maros L= 1,1,

3. HaiiTi ypaBHeHue TpeHIa BPEMEHHOIO psijia, mojaras, 4TO OH JIMHEHHBIA W MPOBEpUTH, H
MIPOBEPUTH €r0 3HAUUMOCTh Ha ypoBHe 0,05,

4. TlpoBecTH CriaXxuBaHHE BPEMEHHOTO Psla, UCIIONB3Ys MATHIETHIO MPOCTYIO CKOJB3AIIYIO
CPEIHIOIO.

Tema 4. CricTeMbI 2KOHOMETPUUECKUX YPAaBHEHUN

1. B kakux ClIydadax MOACIIb CTPOUTCA B BUAC CUCTEM SKOHOMETPHUICCKUX

ypaBHEHU?
2. Kakue npo0s1eMbl BOZHUKAIOT P OL[EHKE MTapaMeTPOB CUCTEM SKOHOMETPUUYECKUX
ypaBHEHUI?

3. Kakue nepeMeHHbIE Ha3bIBAIOTCS SHJOTEHHBIMU U IIPEIONPEACIEHHBIMA?

4. Yto npencrasisieT coO0# cTpykTypHas hopma Moenu?

5. Uto npeacrasisieT coOoi npuBeaeHHas Gpopma Moaenu?

6. B yem 3axnrouaercs npobiieMa HACHTU(PUIIUPYEMOCTH MOAETU?

7. Kak npoBepsieTcst HAHTU(HUIMPYEMOCTb YpaBHEHUN MOJIeNu?

8. Kakue MeTo 1l MPUMEHSIOTCS Il HAX0XKIEHUS CTPYKTYPHBIX KOAPPUIIMEHTOB
MOJIEJH JUIsl pa3JIMYHbIX BUJIOB CUCTEM YPaBHEHUI?

9. Yrto mpencrasiser coboit kocBeHHBI MHK?

10. Yro mpencrasinsier coboit ayximaroseiii MHK?

11. Kakue TpeGoBaHMs NPEABIBIAIOTCS K HHCTPYMEHTAIbHBIM IEPEMEHHBIM

B AByxmarosom MHK?

3apaun:
1. B cucreme ypaBuenuii ¢, b1, b, — KOHCTaHTBI, HEOOXOAWMO BBIICIHUTH
SHJIOTEHHEIE U TIPEAOTIPEACIICHHBIC IEPEMEHHBIE.
Ct=a+biYi+boYit
Yi=Cit+ It + Gt



2. M3BecTHa MOJIETH ACHE)KHOTO U TOBAPHOTO PHIHKOB:

: R=a-+h Y b, M -z
i ? i 4y i3 z t
(H=ay+ bR+ bl + b0 G+ ey

FVRRyHR _ JEHENCHOAD _ PEINEG)
[DIHRYLE _ #DEGEHOS0 _ PUHRG

i I=a.+ 533 R, +5, TR _ UMEECHIHET}

rae R — nporeatHeie ctaBky; Y — peansHbiii BBII; M — nenexxnas macca; | — BHyTpeHHHE
unBecTHINY; G — peabHbIe TOCYJapCTBEHHBIC PACXObl; t — TeKyIuil mepuo.
W3BecTHbIC qaHHBIC 3a 9 NIeT:

Yt It Rt Mt Gt
125,40 45,70 12,10 5,49 10,20
126,40 46,20 12,02 5,60 10,80
128,10 49,30 11,90 5,78 11,25
130,50 48,00 11,50 5,80 12,30
136,40 50,30 11,30 5,96 12,90
138,20 52,40 11,00 6,12 13,50
140,00 55,10 10,80 6,23 14,00
142,30 56,10 10,60 6,35 14,50
145,61 59,40 10,30 6,45 15,00

J1is 3a1aHHON CUCTEMbI SKOHOMETPUYECKUX YPAaBHEHUH BBIIOIIHUTD:

1)onpezenenue Buia 1 HAOOPOB BCEX NMEPEMEHHBIX;

2)3anuch MpUBEIECHHON (OPMBI MOJIEIH;

3)uneHTU(PUKAIIMIO CHCTEMBI SKOHOMETPHYECKUX YPaBHEHUIA;

4)onpeneneHue B3auMOCBS3H MEKAY KO PHUIMEHTaMH IPUBEJCHHON U CTPYKTYPHOH (hopMaMu
MOJIEIIH;

5)ocyIecTBUTh TOMCK MCXOHBIX JaHHBIX COTJIACHO PUBEACHHOI MOIEIH;

6)01ICHKY KO3(DPUIIMEHTOB UCXOIHON MOJICIIH.



ITPHJIO’KEHHUE 2

OueHoYHBIE CpPe/ICTBA /1S NIPOBe/IeHUsI MPOMEKYTOUYHOMH aTTecTAaluN

a) [lnanupyemsble pe3yabTaThbl 00YUYeHHS M OLIEHOYHbIE CPeICTBA [JIsl POBeEIeHUs MPOMEeKYTOUHOM

arrecTraluu:
Kon HNunuxaTtop

HHIAKA JIOCTHKEHHUS OueHoYHbIE CPENICTBA
TOpa KOMIIETECHIINH

OIIK-2: CriocofeH NpuMEeHSITh NPOABUHYThIe HHCTPYMEHTAJIbHbIE METOABI IKOHOMHUYECKOT0 AHAJIU3A B

NMPUKJIAAHBIX U (W1H) GYHAAMEHTAJbHBIX HCCJIeJ0OBAHUAX
OIIK-2. Bomnpocs! k 3auerty:
1 1. OKOHOMeTpWKa Kak HaydHas mucnuiuiHa. lLlemm, mpemamer, 3amaun
9KOHOMETPHKH
2. WHcTpyMenTapuil 3KOHOMETPUKH. THUIIBI MOJENEHN U IEPEMEHHBIX
3. OTarnsl 5JKOHOMETPUIECKOTO MOACIUPOBAHMS
4. JluneliHas MOJENb MApHOW pPErpeccMd W METOJ HAaUMEHBIIMX KBaJpaToOB
(MHK)
5. OKOHOMUYECKas M CTATUCTHYECKash MHTepIIpeTalys TMHEHHONH MOAeIH MapHOH
perpeccuu. DKOHOMUYECKas HHTEPIpeTalus apaMeTpOB MOAEIH.
6. Koa¢pduunenTtsl Koppeasuuu U IeTepMUHAIMK B JIMHEHHON MOJENN MapHOM
perpeccum.
7. [MpoBepka kauyecTBa MOJAENM JHMHEHHOW MapHOW perpeccuu (Bepu(HKaIUs
MOJIEIIH.
8. WuTepBansl Nporao3a Mo JNHEHHOMY YPaBHEHHUIO PETPECCHU
9. JluneliHast MOAETb MHOXECTBEHHOH perpeccun. OMIupudeckas (opma 3armcH.
Ouenka napaMeTpoB Mozenu ¢ nomomso MHK.
[IpomsBoan 10. ITokazaTenn KkauecTBa MHOXXECTBCHHON PETPECCHH.
mouck u coop | 11. MyIBTHKOITHHEAPHOCTb.
JaHHBIX s | 12. I'eTepocke1acTHYHOCTD ¥ aBTOKOPPEIALHS B OCTaTKaX Perpecchu.
¢dopmupoBanu | 13. [MousTue n nmociencTBus rerepockeaacTuaHocTH. OOHAPY)KEHUE U YyCTpaHEHUE
o 6a3pl | reTepocKeqacTHYHOCTH.
crartuctuyeck | 14. IToHsATHE 1 TIOCNEACTBUS aBTOKOPPEISALIHH.
oro 15. OO6HapyXeHHE U yCTpaHEHHE aBTOKOPPEIIAIIUH.
uccienoBanus | 16. IToHsATHE BPEMEHHOTO PsiJIa U €r0 OCHOBHBIE KOMIIOHEHTHI.
17. [ocTpoeHne anIUTUBHONW MOJEITH.
18. [TocTpoeHne MyJIBTHIUIMKATHBHON MOJIEITH.
19. Monenu cTaliiOHapHBIX U HECTAIIMOHAPHBIX BPEMEHHBIX PSIJIOB.
20. Mogenu CcTanMOHAapHBIX UM HECTAMOHAPHBIX BpPEMEHHBIX PSJIOB, UX
AICHTU(PUKAIHS.
21. Moj/ienb aBTOperpeccuu—cKoIb3sIero cpeanero (moaens ARMA).
22. ABTOperpeccuoHHasi MOJENb MPOUHTEIPHPOBAHHOTO CKOJB3SIIEr0 CPEIHEro
(moners ARIMA).
23. Ilonatue o cucremax ypaBHeHHMH. CHCTEMBl HE3aBUCHUMBIX YpaBHCHMH U
CHCTEMbI B3aMMO3aBHCUMBIX YPaBHEHHIA.
24, CrpyKTypHas ¥ npuBeieHHas! POPMBI MOJIEIH. . .
25. WNnenatudukanus Moaeny.
26. MeTo/1bI OIIEHKH CUCTEM OJIHOBPEMEHHBIX ypaBHEHHH.
27. Kocsennsli, nByxmarossiii u Tpexmarossiii MHK. ..
28. [lpumeHeHne cucTeM YpaBHEHHMH [UISi TOCTPOEHHS MaKpOIKOHOMHYECKHX
MoJieNnel 1 MoJiesiel cripoca — NPEeATI0KEHUS
IIK-2.2 | ObpabateiBaer | 3anauu:
u aHanu3upyeT | 3anada 1. Monens MeHreca nuMeer clieytomui BUa:
CTaTUCTHYECKY
0 Yi=a,+byYu +bpulit+e,
nHdopmanu
Hc?(:)fmoléa}};g [=a+baYi+boQ +e,
M METOZ0B Ci=a;3 + by Y + b3l + bysP+es,
9KOHOMHYECKO
ro aHanm3a, Qi=a4+ by Qui + bR+ €4

CTaTUCTUKHU U




Kon WNuaukatop
WHIUKA | JOCTHXKEHHMS OueHoYHBIE CpesICTBA

TOpa KOMITETEHIINT
CHEIHATBHBIX rae Y — HallMOHAJIbHBIN TOXO;
TIPOTPaMMHBIX C — pacxofpl Ha THIHOE TTOTpeOIICHNE;
CPEnCTB, | — guncTHIC MHBECTHIIN;
MOJTy4aeT Q — BayoBast MPHUOBLTE YKOHOMHKH;
00ocHOBaHHBIE | P — MHAEKC CTOMMOCTH >KU3HH;
BBIBOJIBI | R —o00beM npoayKIuy NpOMBIIIIEHHOCTH;
npeniaraet t — Texyuit nepuox;
BO3MOXKHBIE t — 1 — npenplaymuii nepuon.
BapUaHTHI 3ananue: [IpuMeHUB HEOOXOIMMOE | JOCTATOYHOE YCIOBUE WACHTU(DUKALINH,
pereHus OIIPEAEIINTE, MICHTU(PHUIIMPOBAHO JIM KaXJI0€ U3 ypaBHeHHI Mozenu. Onpenenure
MIOCTABICHHOH | METO[ OLIEHKH ITapaMeTPOB MOJEIH. 3alHIINTE IPUBEICHHYIO (POPMY MOJICIH.
9KOHOMHYECKO
it 3amaun 3anmaua 2. IMeroTcs cTaTHCTHYECKHE NaHHBIE O pupameHun mpuosu (Y) mo 7

MPEANPUATHIM OTPACTH B 3aBUCHMOCTH OT HHBECTUI[OHHBIX BJIOKEHHH B 00OPOTHBIC
cpexncta (X1) u ocHoBHOM KamuTai (X2). [IpoaHanmm3npoBaTh 3aBHCUMOCTh
MpUpAaIeHus TPUOBUIH OT STHX MOKa3aTesell. VicXoHble JaHHbIC TPUBEICHBI B
Tabmue.

Y 50 120 290 190 200 300 320
X1 30 66 78 110 130 198 250
X2 6 10 20 15 16 18 20

3anmaua 3. [Ipu vccneq0BaHUM KOPPEIAIUOHHON 3aBUCHMOCTU MEKAY IIEHOM Ha HE(Th
X ¥ MHAEKCOM HEe(TSIHBIX KOMIaHUK Y MOJIyuYeHbI CICAYIONUe AaHHbIe: Xep = 16,2; Yep
=4000; o? x =4; cov(x;y) = 40.

3aaHue: NOCTPOUTH JIMHEIIHOe ypaBHEHHE perpeccur Y Ha X.

3anaua 4. [IpoBepuTh HaJIM4YKE JIMHEHHOM KOJUIMHEAPHOCTH MKy hakTopamH X, Z, t,
€CIIM KOPPEJISIIMOHHAs MaTPHLIA UMEET B

X Z t
X 1
X 0,35 1
t 0,56 0,86 1

3anmaua 5. [To 3aganHOMy ypaBHeHHIO perpeccut ¥x =20 + 4 - X + 2,5 - Z moctpouTtsh
YaCTHBIE YPABHEHUS PETPECCHU, ECITH Xep = D, Zp = 20.

3anava 6. Haiiti kpuTHueckue 3HadeHns: F—kputepus u t—KxpuTepus Mo KOJIHMYECTBY
HabmoneHui u ypoHto 3HagnMoctH: N = 50, a =0,01, m=2; n =20, a =0,05, m =3, rue
M — KoMn4ecTBO ()aKTOPOB B YpPAaBHEHUH PETPECCHHU.

3anmauva 7. [1o Benm4rHE MHOKECTBEHHOTO KO3 uuneHTa Koppensaauu Xy = 0,56 ms
ypaBHeHHS perpeccnn §X = 21,5+ 4,35 - X + 2,1 - z, npoBepuTh €ro 3HAYUMOCTB (0
=0,05). Yncno HabmoaeHui N = 25,

3amaua 8. Onpenenuth K KAKOMY KJIACCY OTHOCHUTCS cieAyroiias moaens yt = 100 +
70'Xt +25 xt-1 75 X2,

BrinonHuTh craeayooume 3aqaHus:

Bamanne 1. Ha ocHOBaHWMM HAHHBIX TAOJIUILEL:

1. IlocTpouTts ypaBHEHUs perpeccuu (JIMHEHHas, CTENEeHHasl, SKCIIOHEHIIMANIbHAs,
I0KazaTelbHAas, JorapupMUIecKas, THIepooInIecKas).

2. BpruncnuTh NoKa3aTesu KauecTBa U TOUHOCTH JUI KaXI0Tr0 ypaBHEHHUS.

3. IIpoBepuTh 3HAUMMOCTb YPaBHEHUI perpeccuu npu ypoBHaAx 3HaunMocTH 0,05 u
0,01.

4. OnpenenuTs JTydliee ypaBHEHNE PETPEcCH Ha OCHOBE CpEIHEN OMHOKN
aNMpPOKCHMAITHH.

5. IlpoBepuTh 3HAYMMOCTH K03 PHUITEeHTOB THHEHHON pErpeccHy U MOCTPOUTH
JIOBEPUTEIbHBIC HHTEPBAIBI TSI TOYHBIX 3HAYCHHI TTapaMeTpoB a ~ U b ~ ypaBHEeHUsI
JIMHEHHOU perpeccun ¢ ypoBHeM 3HaunMoctu (,05.




Kon
HHIUKA
TOpa

WNuaukatop
JOCTHIKEHHUS
KOMIIETECHIINH

OrneHouHBIE CpeACTBa

6. I[TocTpouTh TOYCUHBIH U MHTEPBAIHHBIIN IPOTHO3 IS 3HAYCHHS X = XMaX 1o
YpaBHEHMIO JINHEHHOW perpeccuu ¢ ypoBHeM 3Hauumoct 0,05.

7. Onpenennuts cpeaHnit KOAPGUIUEHT SITACTUIHOCTH 110 YPABHEHHIO JIMTHEHHON
perpeccuu.

8. I'padpuaecku mpeacTaBUTh pe3yabTaThl MOJACTHPOBAHNS.

Ne | Oo6nactu X y Ne | O6nactu X y

1 Benropoackas 133 | 39| 12 | Pszanckas 120 34
2 Bpsiackas 124 | 37 | 13 | CwmoneHckas 125 39
3 Bragumupckast 124 36 14 TamboBcKas 118 37
4 Boponexckas 122 | 36| 15| Tsepckas 122 35
5 HBaHOBCKas 128 | 26 | 16 | Tynbckas 133 54
6 Kanysxckas 140 | 43| 17 | SpocnaBckas 136 36
7 Kocrpomckas 117 | 31| 18 | Apxanrensckas 136 35
8 Kypckas 113 | 40| 19 | Bomorojackas 138 34
9 JIunenkas 122 48 20 Kanunurpazackass 124 48
10 | MockoBckas 139 | 64 | 21 | Jlenunrpauckas 123 30
11 | Opnaosckas 126 | 39| 22| MypmaHnckas 149 59

3aganue 2. Ha ocHOBaHUY NaHHBIX TaOIL.:

1) IlpoBepuTh (hakTophl HAa HATMYHE KOJLTMHEApHOCTH. OTOOpaTh HEKOJUTMHEAPHBIE
(axTopslI.

2) IlocTpouts ypaBHEHHE THHEHHOW MHOXECTBEHHOH perpeccuu.

3) Onpenenuts 3HaUCHHUS KO3PPHUIIUCHTa MHOKECTBEHHON KOPPEISAIUH U
KOX(PHUIHEHTA AeTePMUHAIIHH.

4) IlpoBepuTh 3HAYNMOCTb YPAaBHEHUS IIPU 3aJaHHOM YPOBHE 3HAYMMOCTH.

5) IIpoBeputh 3HAYMMOCTH KO3(p(HUIIMEHTOB ypaBHEHUS IIPU 3aJaHHOM YPOBHE
3HAYUMOCTH.

6) IlocTpouTs ypaBHEHUE TMHEHHON MHOKECTBEHHOM PETPECCHH C YISTOM TOIBKO
3HAYUMBIX (PAKTOPOB.

7) I[IpoBepHTh TUIIOTE3Y O FTOMOCKENACTUYHOCTH PsiJia OCTATKOB C YPOBHEM 3HAYMMOCTH
o =0,05.

8) ITocTpouTh YaCTHBIE ypaBHEHHUS PETPECCHH.

9) Onpenenuth cpeHUE YaCTHBIE KOA(DGUIIMEHTHI DIIACTUIHOCTH.

Bananue 3. Ha ocHOBaHWU TaHHBIX:
1. ITocTpouTs ypaBHEHUE aBTOPETPECCUH.
2. [IpoBepuTh 3HAYNMOCTH YPAaBHCHHUS PETPECCHU M OTIEIEHBIX KO3 PUIINESHTOB.
3. JlaTe HHTEPIPETAIHIO MOTYYCHHBIM 3HAYCHUSIM MTaPaAMETPOB YPABHEHHSL.
4. [IpoBepuTh HATHYKE aBTOKOPPEILIIINH B OCTaTKAX.
Hcxoauble JaHHBIC:
— JIaHHBIC HAOIOZEHUI TaHbl B TA0IHUIIE;
— ypoBeHb 3Haunmocty o = 0,05.
JlaHHbBIe HAOJIOICHII

Ton Yt Xt Yt-1 PacueTtHrie
HaOJIFOAeHUS 3HAYCHUS
Yt-1
1 1016,6 14127 - -
2 1435,9 1978,9 1016,6 1060,6
3 1776,1 22920 1435,9 1443,8
4 2003,8 25144 1776,1 1655,8
5 3265,7 4632,0 2003,8 1806,3
6 4476,9 7116,6 3265,7 3239,9
7 5886,9 8819,9 4476,9 49215
8 74432 10627,5 5886,9 6074,5
9 9024,8 12886,1 74432 7298,0
10 11401,4 16679,9 9024,8 8826,9
11 14363,5 21079,5 11401,4 11394,9
12 17742,6 26009,7 14363,5 14372,9




Kon
HHIUKA
TOpa

WNuaukatop
JOCTHIKEHHUS
KOMIIETECHIINH

OrneHouHBIE CpeACTBa

Ne| O6mactu y X| x| X Ne|  O6Gmactu y X | x| X
11 2] 3 1] 2| 3

1| Benropon 1 1 3] 1 1 | Pszanckas 1 1 3] 1
cKas 3 0| 8| 6 6 2 6| 8| 6

3 3 0 0

2 | bBpsHCckas 1 5] 3] 1 1| Cwmonencka 1 1 3] 1
2 7] 6 7| = 2 0| 7] 6

4 5 5 7

3 Baanumu 1 1 3 1 1 Tam0boBcKas 1 1 3 1
pcKkast 2 0| 8| 6 8 1 21 7| 6

4 3 8 3

4 | BopoHex 1 1] 3] 1 1| Tsepckas 1 8| 3| 1
cKast 2 3| 6| 6 9 2 8| 6

2 3 2 2

5| MHsanosck | 1 91 3| 1 2 | Tynbckas 1 21 3|1
ast 2 71 5 0 3 91 9| 8

8 2 3 4

6 | Kamyxcka | 1 1 3] 1 2 | SpocmaBcka | 1 91 3| 1
s 4 41 9| 7 1| = 3 91 6

0 6 6 7

7 | Koctpomec | 1 1 3] 1 2 | Apxamremsc | 1 91 3| 1
Kas 1 21 6| 5 2 | Kag 3 1 7] 6

7 5 6 6

8 | Kypckas 1 1 3] 1 2 | Bomoroacka | 1 11 3] 1
1 5| 6| 6 3| = 3 41 91| 6

3 4 8 6

9 | Jluneukas | 1 1] 3] 1 2 | Kamunurpa 1 1 3] 1
2 3 8 7 4 TICKasis 2 2 8 7

2 5 4 6

1| MockoBc 1 21 3|1 2 | Jlenunrpan 1 11 3] 1
0| xas 3 71 8] 9 5| ckas 2 1| 8] 5
9 6 3 6

1| Opnoscka | 1 8] 3| 1 2 | Mypmancka | 1 8| 3| 1
1] = 2 9| 6 6| = 4 91 9
6 7 9 4

1| Openbypr | 1 1 3] 1 2 | Actpaxanck | 1 1 3] 1
2 | ckas 2 7] 8| 6 7| as 2 1 8| 8
5 4 6 2

1 [lensenck 1 7 3 1 2 Bomnrorpanc 1 8 3 1
3| asx 2 T\ 7 8 | kas 0 7] 6
4 5 9 4

1| Ilepmckas | 1 1] 3] 1 2 | PocroBckas 1 21 3|1
4 2 5| 7] 6 9 2 0| 8| 7
1 2 0 0

1| Camapcka | 1 21 3| 1 3 | VYnpsHoBcka | 1 11 3] 1
5| = 2 41 8| 6 0| = 1 6| 7| 6
3 8 5 5

3ananwue 4. I1o 3a7aHHBIM UCXOTHBIM TaHHBIM JUIS 3aJJAHHOM MOJIENH:

1. Be1enuTh HAOT€HHBIE U 9K30T€HHBIE IEPEMEHHBIE.

2. 3anmcaTh NPUBEICHHYIO (OPMY MOIEIH.

3. Ompenenntb K03 (HUIMEHTH IPUBEICHHON (GOPMBI MOIEIH.

4. BbruucnuTh 3Ha4eHUsI HHCTPYMEHTAIBHBIX IEPEMEHHBIX.

5. OnpenennTb KO3(PUIUEHTH! CTPYKTYPHOI (POPMBI MOZIENHN JBYXIIATOBBIM METOZIOM
HAaMMEHBIIINX KBaJIPATOB.

6. IIpoBepuTh 3HAYMMOCTH TOTYICHHBIX YPAaBHEHUH U X KO3 PUIIHESHTOB.
HcxonHble naHHbIE:

— ypoBeHb 3HaunmoctH o, = 0,05;

— CHCTeMa ypaBHEHHH NpeAcTaBisieT coboil MoandumpoBanHyo Moens Keiinca,




Kon
HHIUKA
TOpa

WNuaukatop
JOCTHIKEHHUS
KOMIIETECHIINH

OrneHouHBIE CpeACTBa

C

I

1

Y =C, +1,+G,,

rae Y — BaJoBO# HallMOHABHEIH n0x01a; C — nuyHoe moTpednenue; | — uaBectuimm; G
— ToCylapCTBEeHHbIEe pacxoibl; t u t—1 0003HaYaIOT TEKYIIMIA U TPEABIAY NI TEPUOIBL;
€l u €2 — cimy4aiiHble OMINOKH.

Jannsie HaOIIONEHUHA 111 MaKpOdKOHOMUYeckoil monenu KeitHca

=a,+b,,-Y, +¢;

=a,+by Y, +by, ¥,

i1 HE]

Tox Ct It Yt Yt-1 Gt PacueTHbI
HaOII0ACHU e
s 3HAYEHUS
Yt
1 1016,6 267,0 1412,7 - 486,1 -

2 1435,9 376,0 1978,9 14127 652,7 22437

3 1776,1 408,8 2292,0 1978,9 839,0 2899,5

4 2003,8 407,1 25144 2292,0 842,1 3158,6

5 3265,7 670,4 4632,0 25144 1258, 3771,6
0

6 4476,9 1165, 7116,6 4632,0 1960, 6230,0
2 1

7 5886,9 1504, 8819,9 7116,6 2419, 8736,4
7 4

8 7443,2 1762, 10627, 8819,9 3422, 11168,2
4 5 3

9 9024,8 2186, 12886, 10627, 3964, 13207,8
4 1 5 9

10 11401, 2865, 16679, 12886, 4669, 15784,2
4 0 9 1 7

11 14363, 3611, 21079, 16679, 6826, 211147
5 1 5 9 6

12 17742, 4580, 260009, 21079, 8357, 26312,7
6 5 7 5 0

OIIK-5: Cnoco0en
€/ICTBA MPHU PelIecHUH NPo(hecCHOHAILHBIX 32124

cp

HCHOJb30BATH COBPEMEHHDLIE I/IH(l)OpMalll/IOHH])Ie TEXHOJIOI'HH U IIPOrpaMMHBbIE

OIIK-5.
1

Bri6upaer
COOTBETCTBYIO
mue
COJIEP)KaHHIO
pogeccroHaN
BHBIX 3ajaq
HHCTPYMEHTap
uit  06paboTkn
u aHanm3a
JIaHHBIX,
COBpEMEHHbIE
nHPOPMALINOH
HBIE
TEXHOJIOTUH W
IIPOrpaMMHOE
obecrieueHne

Bompocksl k 3auery:

1. DOxoHOMeTpHKa Kak HaydHas TucHMIUIMHA. Llenn, mpeamMer, 3ajauu 5KOHOMETPUKU
2. VHcTpyMeHTapuii 5JKOHOMETPHUKHU. THITBI MO/IENEel U TepEeMEeHHBIX

3. Dramsl 5KOHOMETPUYECKOT0 MOJICITUPOBAHHS

4. JluneliHas MojeJb MAPHOW PETPECCHH U METOJ HauMeHbIIUX kBaapaToB (MHK)

5. DkxoHOoMHuYeckas M CTAaTHCTHYECKash WHTEpIpEeTaLys JIMHEHHON Mopaenn mapHOH

perpeccrui. DKOHOMHUYECKast HHTEpIPETaIs HapaMeTPOB MOJEIH.
6. KosdpdumenTsl Kopperasuuy W JeTEPMUHALMHA B JIMHEHHOW MOJIENHM IapHOM
perpeccum.

7. IIpoBepka kauecTBa MOJICIH JTHHEHHON MapHOI perpeccuu (BeprupUKaIHsI MOJICIH.
8.  HHTepBaibl MporHo3a 1o JHHEHHOMY YPaBHEHUIO PETPECCUU
9. JluneliHas MOJEIb MHOXECTBEHHON perpeccuu. IMIHUpUUeckas (opma 3aIucH.

Ornenka mapaMeTpoB Mozenu ¢ momoiisio MHK .

10. Tloka3arenu KauecTBAa MHOXKECTBCHHOM PETPECCHH.

11. MyJbTUKOJIIMHEAPHOCTb.

12. TerepockeAaCTHYHOCTh M ABTOKOPPEJISILIUS B OCTATKaX PErPECCHH.

13. TloHsATHE W TOCIENCTBHSA reTepockemacTHIHOCTH. OOHapyKCHHE U YCTpaHCHHUE
reTepoCKeaCTUYHOCTH.

14. TloHsTHE M OCIIEACTBHS aBTOKOPPEIISIINH.

15. OOGnapy>xeHHe U yCTpaHEHHE aBTOKOPPEIISILINH.

16. TloHsTHE BpEMEHHOTO psiJia U €r0 OCHOBHBIE KOMIIOHEHTHI.

17. TlocTpoeHHe alAUTUBHONW MOJCITH.

18. TlocrpoeHue MyJIbTHIIMKATHBHOW MOJIEIH.

19. Mojenu CTalMOHAPHBIX ¥ HECTAMOHAPHBIX BPEMEHHBIX PSJIOB.




Kon WNuaukatop
WHJWKA | JOCTIOKCHHS OueHoYHbIE CPENICTBA
TOpa KOMIIETEHIINH
20. Mopmenmn CTanIMOHApPHBIX W HECTA[MOHAPHBIX  BPEMEHHBIX  PSIOB, WX
HUACHTU(DHUKAIIHS.
21. Mopmens aBTOpErpecCHU—CKONB3AIIETO cpeanero (Moaens ARMA).
22. ABToperpeccHOHHas MOJENb TPOWHTETPHUPOBAHHOTO CKOJNB3SIIETO CPEAHETO
(mozmens ARIMA).
23. Tonsarue o cucremax ypaBHeHHUA. CUCTEMBI HE3aBUCHMBIX YPAaBHCHHU M CHCTEMBI
B3aMMO3aBUCUMBIX YPABHEHUU.
24. CrpykrypHas U IpUBEACHHAS (OPMBI MOJICIH. . .
25. UneHTudukanms MOJICIH.
26. MeTo/IbI OLICHKU CUCTEM OJTHOBPEMCHHBIX YPaBHCHHIA.
27. KocBeHHBIH, IBYXIIIaroBblii U Tpexmarosbiii MHK. ..
[IpuMeHeHne cucTeM ypaBHEHHWH I MOCTPOCHHUS MaKPOAIKOHOMHYECKUX MOJENCH U
MOJIEJIEH CcTIpoca — MPeyI0KEeHUsS
Pemute 3agaun:
1. BromketrHoe o0cie0BaHKE MATH CIyYaiiHO BHIOpaHHBIX CEMEH Mo Cleayrolre
pe3ynbTathl (B ThIC. py0.):
Cembs Hakonnenus Joxonbl Nmymectso
y X1 X2
1 1 10 20
2 2 14 14
3 1,5 11 12
4 11 8 5
5 0,8 6 8
6 0,5 8 10
3aganue:
1. OLeHUTH PErpeccuio y Ha X1 U X2
2. CriporHo3upoBaTh HAKOIUICHUS CEMbH, UMEIOIIeH 10X0 ] 15 ThIC. py0. M UMYIIECTBO
CTOMMOCTBIO 18 TBIC. pyo.
3. Ecnu mpenmnosyiokuTh, 4TO JOXOJ CEMBH BO3pOC Ha 5 ThIC. py0., B TO BpeMs Kak
CTOMMOCTh UMYIIIECTBa HE M3MEHUIAach. OLIEHUTh POCT HAKOIIJICHHH.
4. OueHnTh, KaK BO3PACTYT HAKOIUIEHUS CEMbH, €CIIH €€ JOXOJ BBIpOC Ha 3 ThIC. pyO., a
CTOMMOCTh HMYIIECTBA Ha 5 THIC. pyO.
5. Ha#fitu cyMMy KBaJpaTOB OCTaTKOB, BBIYHCIUTH CpeIHEEC KBaJAPATHICCKOE
OTKIJIOHEHUE U K03((OUIINCHT BapHanuu (OTHOCHTEIEHO CPETHETO 3HAYCHUS Y)
6. [TocTpouTh JIMHUY YPOBHSI QYHKIMH Y U OOBSICHUTH YKOHOMHYECKHI CMBICI
VYMeTb |-  BBIZENATH | COOTHOMIEHHS «IOXOI-MMYIIECTBOY, OTMPEAEIAIONIETO PaBHEIE HAKOIIICHHS.
OCHOBHBIE 2. IToctpotiTe moe Koppensanuu u chopMHUpyiTe THIIOTE3Y 0 hopme cBs3u. Paccunraiite
STanbl mapaMeTpsl YpaBHEHWH JIMHEIHOHM, CTENeHHOH, JKCIIOHCHIMAIBFHOW, OOpaTHOM,
MTOCTPOCHHUS TUIepOOIMIECKON MApHOH PErPECCH.
SKOHOMETpHYE X y
CKOM MOJIeNH;
—  pacmo3HaB 01 0,1219
aTh 0,4 0,1743
s dexTrBHOE
pemeHue oT 0,7 0,7286
HedpPexTUBHO 1 1,6223
ro B Ipouecce
CaMOCTOSITENbH 13 3,2761
oro 1,6 5,7402
MTOCTPOCHHUS
SKOHOMETpHYE 19 9,4417
CKOIl MoJeny; 2.2 14,8419
—  CaMOCTOSAT 25 216135
€JIBHO ' '




Kon WNuaukatop
WHIUKA | JOCTHXKEHHMS OrneHouHBIE CpeACTBa
TOpa KOMITETEHIINT

OOBSICHITB 2.8 31,4062
(BBIABIIATE |
CTpOHTH) 3,1 45,9779
9KOHOMeTpHu4e | 3. VIMeroTcss DaHHBIE O KOJMYECTBE BHOCHMBIX MHHEpaIbHBIX ynoOpeHnit X (Kr) u
CKHe MOJETIH; poxaitHocTr Kaprodens Y (I1) o ZECATH CeNbX03 MPESAIPUSITHIM:
—  TpUMCHATH X 262 140 290 200 190 202 210 150 280 16
MOJTy4eHHBIC
SHAHUS B Y 180 130 220 135 136 165 200 140 210 14
npodeccuonan | 3anaHue:
BHOM e  CocraBuTh ypaBHEHHE JUHEIHON perpeccun, ucnonssys MHK, n Haiitu uncnoBsie
ACATCJIBHOCTH; | XapaKTEPUCTUKU NTEPEMEHHBIX.
HCIIONIB30BATE | @ CoCTaBUTH YpaBHEHHUE JTMHEHHOW PErpeccyy, UCIIONIb3Yyst MATPUYHBIA METO/.
ux Ha e  Bpruucmurs KO3GHUIMEHT KOPPEISIUH U OLEHUTE TONYUYEHHOE YPABHEHUE
MEXITUCIHIUIH | perpeccn.
HapHOM e  Haiitu oneHKM apaMeTpoB a, b, 8%
YPOBHE, e  Haiiti mapaMeTpsl HOPMAIBHOTO PACTIPEAEIICHUS ISl CTATUCTHK a, b.
— KOPPCKTHO | Hajiru noBepuTenbHbIC HHTEPBAIBI AUIs 4 i b HA OCHOBAHMH OLEHOK M IPH YPOBHE
BIpaXATE M| spaupmoctn a = 0.05.
APryMCHTHPOBA | BriypcuTs K03((OUINECHT AeTEPMHUHALNH 1 OLICHUTH Ka4€CTBO BEIOPAaHHOTO
gggmomﬂaﬂ) YpaBHEHUSI PETPECCHH.
MIOJIOKEHHUS Sananus:
9KOHOMETPHKH;

1. TlocnenoBaTenbHO MOCTPOUTH ypPaBHEHHs MApHOW (JTMHEHHOW W HEJIWHEHHOM)
perpeccuy) 3aBUCHMOCTH YPOBHSI JKU3HHM HaceneHus (depe3 mokaszarenbr MYP) or
pa3nmuaHbIX QakTopoB (MHHHMYM 3). OmpenenuThs Kakoil U3 (GakTopoB HamOOJIbIICH
creneHu onpenenser AuHaMuky MYP.

B pamkax 3T0r0 3amaHusI HEOOXOIUMO:

1) Tloctpouts moje KOppensun i chOPMyIHPOBATh THIIOTE3Y O (hopMe CBS3H.

2) HaiiTu olleHKH ITapaMeTpOB MOJIEIIH [TAPHOM JIMHEHHOM perpeccuu. 3amucarh
MOJYYCHHOE YpaBHEHHE PErPECCHU.

3) IIpoBepHTh 3HAYMMOCTH OLIEHOK KO PHUIIUEHTOB € HaIeKHOCTHIO 0,95 ¢ MOMOIIBIO
ctatucTuk CThIOJICHTA U CIENaTh BEIBOJBI O 3HAUUMOCTH 3THX OLIEHOK.

4)  Omnpenenuts HHTEPBAILHbBIE OLEHKH KO3((GHUIIUEHTOB ¢ HaaexKHOCTRIO 0,95.

5) Tlposeputh mpu yposHe 3HauuMOCTH 0,05 3HAYMMOCTH YPaBHEHHUS PETPECCUU C
MOMOUIBIO CTaTHCTHKK Duiepa u cliesiaTh BBIBObI O 3HAYMMOCTH yPaBHEHHMS
perpeccum.

6) Omnpenenuts ko3 durmeHT neTepmMuHanuu U ko3hdunnent koppemsinuu. Caenars
BEIBOJIBI O KAYECTBE YPaBHEHUS PETPECCHUHL.

7) PaccuuTaTh CpPeHIOI0 ONIMOKY anmpOKCUMAIIUH U CAeTaliTe BBIBOJIBI O KAUueCTBE
YpaBHEHHS PETPECCHH.

8) Paccumrarh NpOrHO3HOE 3HAUYCHUE PE3YJIbTATA, €CIH 3HaueHue (akropa X Oyaer
6onpmie Ha 15% ero cpeaHero ypoBHs.

9) JlaTh 5KOHOMHYECKYIO HHTEPIPETAIHIO KO3(D(DHIIHEHTOB TAPHON PErPECCHH.

2. TlocTpouTth ypaBHEHHs MHOXXECTBEHHOH perpeccuu 3aBUCHMOCTH YPOBHS KHM3HHU
HaceneHus (4yepe3 mokazatenb WUYP) or pasnmunbix  (aktopoB (MHHUMYM 5).
Onpenenuth Kakoit u3 GakTopoB HaMOOJBIIEH cTeneHu onpeaenseT ntnuamMmuky NYP
B pamkax atoro 3aiaHus TpedyeTcs:

Hcnonb3yst MaTpuuHyto GOpMy METOJIa HAUMEHBLINX KBaJPaTOB PACCUUTATh:

1) K03 PUITHEHTHI perpeccum;

2) craHgapTHBIE OMNOKK KO3 PHUIIMEHTOB PErpecCHH;

3) MHOXKE€CTBEHHBIN HHIEKC KOPPEISILNH;

4) CKOpPPEKTUPOBAHHOE 3HAUEHHE MHOKECTBEHHOTO KO PHIIMECHTa AeTepMHUHALINY;

5) 6erra-k03¢dpurneHTHI;

6) mapHbIe K03 UIIEHTH KOPPEIISAIHHT;

7) MHO>KECTBEHHBIH K03 pHIineHT Koppensanun yepe3 0erra — k03 UITNeHTH U
napHbie K03(QPHUIMEHTHI KOPPESLNH;

8) nucnepcuoHHOe oTHOIIEHNEe Durepa;

9) YactHeie F -xpurepun a1t Kakaoro (axropa.




Kon WNuaukatop
WHIUKA | JOCTHXKEHHMS OrneHouHBIE CpeACTBa
TOpa KOMITETEHIINT
OIIK-5. Bomnpocs! k 3agery:
2 1. DxoHOMeTpWKa Kak Hay4YHas AUCHUIUIHHA. [lenn, npeaMer, 3a1aud 53KOHOMETPHKH
2. UucTpyMeHTapuii 5KOHOMETPHKH. THITEI MoJIeNnell 1 epeMeHHbBIX
3. DTamsl ’KOHOMETPUIECKOTO MOICITHPOBAHUS
4. JluneliHas MOJENb MAPHOW PETPECCHH U METOl HanMeHbIuX kBaapaToB (MHK)
5. DkoHOMHYEcCKas M CTaTHCTHYECKas HWHTEpIpeTanusl JIMHEHHOH MOJENH IMapHOU
perpeccun. JKOHOMUYECKask HHTEPIIPETAIUs TapaMeTPOB MOJEIH.
6. KospduuumeHTsl KOppeisiiud W JeTepMUHALMM B JIMHEHHOW MOAENW IapHOU
perpeccum.
7. IlpoBepka kauecTBa MOJIENM JIMHEHHOW MapHOW perpeccuu (BepudUKaIis MOAECIH.
8. HHTepBaibpl MpoOrHO3a 10 THHEHHOMY YPaBHEHHUIO PETPECCHU
9. Jlunelinas MoJenms MHOXECTBEHHOH perpeccHu. DMmupuieckas (opma 3aIicH.
Orenka mapameTpoB Monenu ¢ momormmsio MHK .
10. [Toka3zaTenn kadecTBa MHOKECTBEHHOM perpeccui.
11. MynbTHKOJUTHHEAPHOCTb.
12. T'eTepockeqacTHYHOCTD ¥ ABTOKOPPEIIAIHS B OCTATKaX PETPECCHH.
13.TlonsiTMe M TOCIENCTBUSI TeTepockenacTuiHocTH. OOHapy)KeHHUEe M yCTpaHEHHE
reTepPOCKETaCTHYHOCTH.
14. TloHsATHE U TIOCECTBUS aBTOKOPPEISAIINY.
15. O6HapyxeHue U yCTpaHEeHHE aBTOKOPPEIIAIIUH.
16. [ToHsiTHE BPEMEHHOTO Psiia U €r0 OCHOBHBIE KOMITOHEHTHI.
17.TlocTpoeHue aiqUTUBHONW MOJIEITH.
Hcnonbayer 18. ITocTpoeHne MyIbTUITHKATUBHON MOJICTH.
s pemnenns | 19. Mojenu cTaliOHAapHBIX U HECTALMOHAPHBIX BDEMEHHBIX PAIOB.
npodeccrHoHan 20.Mopenmn  cTanMOHapHBIX W HECTAI[MOHAPHBIX  BPEMEHHBIX  PSOB, HX
BHEIX sajau | WACHTH(UKAINA.
COBpEMEHHbIE 21. Mogenb aBTOperpecCuiu—CcKob3siiero cpeatero (mogens ARMA).
uH(OPMALHOH 22. ABTOpEerpecCHOHHass MOJENlb MPOWHTEIPHPOBAHHOTO CKOJB3SIIETO CPEIHETO
HBIE (momens ARIMA).
rexuonorun wu | 23.IloHsATHE O cucTemax ypaBHeHUi. CHCTEMBbl HE3aBUCUMBIX YPaBHEHHH U CHCTEMBI
IpOrpaMMHbIE B3aUMO3aBHCUMBIX YPaBHEHHIA.
cpeicTBa, 24. CtpykTypHas ¥ IpuBeeHHast HOPMBI MOJIEIH. . .
npeasaputenss | 29. Mnentuduxanns moaenu.
0 orenus | 26. MeTobl OLIEHKH CHCTEM OJHOBPEMEHHBIX YPaBHEHHUM.
Bo3MoskHOCTE | 27- KocBeHHBIH, nBYXImaroBsiii u Tpexmarossii MHK. ..
nenecoobpasso | [IpHMEHEHHE cHCTeM ypaBHEHHIT Uil IOCTPOCHNS MAKPOIKOHOMIYECKUX MOJCICH 1
CTh ux | Momeneit cnpoca — MpeanoKeHus
HCTOJIb30BAHU 3amaum:

3anaya 1. B tabnuie ykasansl napHeie KoaguuuenTs! koppesiuuu. [IpoBeaure
aHaJIM3 1eJIeCO00Pa3HOCTH BKIIFOUSHNUS 3aJaHHBIX (JaKTOPOB B YpaBHEHHUE
MHOXECTBEHHOW JIMHENHOMN perpeccuu.

y x1 X2 X3 x4
y 1 0,71 0,58 0,08 0,62
x1 1 0,53 0,20 0,81
X2 1 0,13 0,30
x3 1 0,25
x4 1

3anaya 2. [To 25 npeanpuaTHsM PErrnoHa U3y4YaeTcsi 3aBUCHMOCTh BHIPAOOTKH
MIPOIYKITMH Ha OJTHOTO pabOTHUKA Y (ThIC. py0.) OT BBOJA B IEHCTBUE HOBBIX OCHOBHBIX
¢onnoB x1 (% oT cronmocTn GOHIOB HAa KOHEII T'0/1a) U OT yJIeIbHOr0 Beca paboumnx
BBICOKOI KBaM(pHuKanuy B 001el uncieHHocTH pabounx x2 (%).

y. =—1,725+0,903x, + 0,08 x,
y=9,6

x,=6,27

x, =223




Kon WNuaukatop
HHIAKA JOCTHIKEHHUS OueHoYHbIE CPENICTBA
TOpa KOMIIETECHIINH

Omnpenenuts ¢ MOMOLIBI0 KO3 GHUINEHTOB 3IaCTHYHOCTH CIITy BIMSHHS Ka)XKI0TO
(hakTopa Ha pe3ynbTaT. PamKupoBaTh (akTOpHI 110 cuje BIMSTHAA. HalTi
CKOPPEKTHPOBAHHBIN KO3()QUIIMEHT eTepMHUHALINH, €CII MHOKECTBEHHBIH

ko3 dunueHT gerepmMuHanyu paseH 0,74.

3amanus:

1. Mcnonb3yro 0TYETHOCTH KOHKPETHOTO MPEAIIPUSTHS TIOCTPOITE MPOHO3 TNHAMHUKH
ero (PMHaHCOBBIX PE3yJILTATOB

2. Hcrmonp3ysi OTYETHOCTh KOHKPETHOTO TPENIPHUSTUS IOCTPOTE MOZIENb €ro
IpUOBLIH

Ha ocHOBe camMocTOsTENHHO TOCTPOCHHON MOAETH PEHTA0EeTIHFHOCTH POM3BOCTBA
KOHKPETHOTO IPEANIPHUATHS OICHUTE CTEIICHb BISIHUS Pa3MIHBIX (PaKTOPOB HA ee
dhopmupoBaHue

0) Ilopsiok npoBedeHHS] TPOMEKYTOUHOH AaTTeCTAlMH, MNOKa3aTeJId M KpUTepUH
OlleHUBAHMS:

[TpomMexyTodHast aTTeCTANS MO0 TUCIHUIUINHE « DKOHOMETPUKA (IPOABUHYTHIN YPOBEHB)»
BKJIIOUAET TEOPETUYECKUE BOMPOCHI, MTO3BOJISIONINE OLIEHUTh YPOBEHb YCBOCHUS 00y4aIOIIUMUCS
3HAaHWHA, W TPAKTHYCCKUE 3aJaHMs, BBISBIIIONIAE CTENCHh CHOPMUPOBAHHOCTH YMEHUU U
BJIQJICHUM, IPOBOAUTCS B (hopMe 3ayeTa.

3aueT Mo JAaHHOW IUCIUIUIMHE MPOBOJUTCS B YCTHOW (hOpMe M TPEICTABISICT COOOU
zamuty MJ13.

IMoka3aTeu U KPUTEPUH OLIEHUBAHUS 3a4eTa:

Ha «3ader» oueHUBaeTcs OTBET, €CIM OOy4YaroUIuiics CBOOOJHO, ¢ TIIyOOKMM 3HAHHEM
MaTepuaia, MpaBUIbHO, TIOCIEI0BATEIBHO U TIOJHO BHIOEPET TAKTUKY JCHCTBHIA, U OTBETUT Ha
JIOTIOJIHUTEIbHBIE ~ BONPOCHL;  €ciau  oOydaloliuiics  JOCTaTOYHO  yOeAuTenbHO, C
HECYIIIECTBEHHBIMU OIIMOKaMH B TEOPETUYECKOW TOJATOTOBKE M JOCTATOYHO OCBOCHHBIMU
YMEHHUSMH T10 CYIIECTBY MPABWIHLHO OTBETHJI HAa BONPOC C JIOMOJHUTEIbHBIMU KOMMEHTAPUIMH
nejarora Win JOMyCTHII HeOONbIne TOTrPEUTHOCTH B OTBETE.

«He3auer» BbICTaBIAETCSA, €CAM OOy4YalOIIMHCA TOJNBKO HMMEET OueHb ciadboe
IpeJCTaBiIeHNe O MpeIMeTe U HEAOCTaTOUHO, UM BOOOIE HE OCBOMJI YMEHHs MO pa3perieHuIo
MIPOU3BOJICTBEHHONW CUTyaluu. JlOMycTUi CyIIeCTBEHHbIE OUIMOKM B OTBETE Ha OOJBUIMHCTBO
BOITPOCOB CUTYAlLlMOHHOM 3a7]a4uM, HEBEPHO OTBEYAJ HA JIONOJHUTEIBHO 33JJaHHbIE €MY BOIIPOCHI,
HE MOXET CIIPaBUTHCS C PEHICHUEM TOI00HON CUTYallMOHHOM 3a7auu Ha MPAKTUKE.




