OEJIEPAJIBHOE ATEHTCTBO XEJIE3HOJJOPOXKHOI'O TPAHCIIOPTA

denepanbHOE TOCYJapCTBEHHOE OI0KETHOE 00pa30BaTEIbHOE YUPEKICHUEC

BBICIIEI'O O6pa3OBaHI/I$I

«MpKyTCKH TOCYAapCTBEHHBIH YHUBEPCUTET MTyTEH COOOIICHUS»

(®I'BOY BO UpI'YIIC)

YTBEPX/JIEHA

MIPHUKA30M PEKTOpa

oT «31» masg 2024

r. Ne 425-1

b1.0.07 xoHOMeTpHUYECKHE MOJAEJH U METOAbI

pabouas nporpamMma JUCIUTIITUHBI
CrnenuanpHOCTh/HanpaBieHne noarotroBku — 38.04.01 SkoHoMuka
Crennanm3arus/mpoduis — DKOHOMUKO-(UHAHCOBOE PETYIMPOBAHUE B TPAHCIIOPTHOW OTpaciv

KBanu¢ukanus BeimycKkHIKa — Maructp
®opma 1 cpok 00ydeHus — ouHas popma 2 roga; ouyHo-3a04Hast popma 2 roja, S MECAIEB; 3a04Has

d)ODMa 2 rojga 5 MecsIen

Kadenpa-pa3zpaborunk nporpammsl — MaremaTuka

OO0mmast TpyZOEeMKOCTS B 3.€. — 3
Yacos o yaebrOMY 1uiany (YII) — 108

Ounasi popma o0yueHust

@DopMbI NPOMEKYTOYHON aTTECTALUH
ouHas popma oOydIeHU:

9K3aMeH 1 ceMecTp

OYHO-3204Hast opMa OOyUYEeHHS:
9K3aMeH | cemecTp

3ao04Has Gpopma oOydeHuUs:

9K3aMeH 1 Kypc

Pacnpez[e.neﬂue YaCoB JUCHHUILJIMHBI 11O CEMECTPaM

Cemectp 1 Hroro
Bun 3ansaruii Yacos no YII Yacos no YII
AyIuTOpHAas KOHTAKTHASA
padoTa no BMAAM y4eOHbIX 34 34
3aHATHIH/
B T.4. B ¢popme IIIT*
— JIEKIIUHA 17 17
— IpaKTHYECKUE (CEMUHAPCKUE)
— 1abopaTopHBIE 17 17
CamocrosiTejibHAsi pagoTa 38 38
JK3aMeH 36 36
Hroro 108 108
3aounas ¢opma odyueHUst Pacnpesnesienne 4acoB TUCHUIJIMHBI 110 cCEMeCTPaM
Kypce 1 Hroro
Bun 3ansaruit Yacos no YII Yacos no YII
AyIuTOpHAas KOHTAKTHAS
padoTa no BMAAM y4eOHbIX 8 8
3aHATHI/
B T.4. B popme ITIT*
— JIEKIAN 4 4
— IpaKTHYECKUE (CEMHUHAPCKUE)
— nmabopaTopHble 4 4
CamocTosiTe;1bHasi padoTa 82 82
JK3amMeH 18 18
Hroro 108 108
OuHno-3a04Has popmMa 00yUYeHHsI Pacnpejiesienne 4acoB JUCHUTJIMHBI 110 CEMeECTPaM
Cemectp 1 Hroro
Bun 3anaruii Yacos no YII Yacos no YII
AyIuTOpHAs KOHTAKTHASN
padoTa no BUAAM Y4eOHBIX 30 30
3aHATHI/
B T.4. B popme ITIT*
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— JIEKIAN 15 15

— TIpaKTHYECKHUE (CEeMUHAPCKUE)

— 1abopaTopHBIe 15 15
CamocrosiTesqibHasi pagoTa 51 51
IK3aMeH 27 27

Hroro 108 108

NPKYTCK




PabGovast mporpamma IUCHUIUIMHBI pa3pab0TaHa B COOTBETCTBUU C (eaepabHbIM
ToCyaapCTBCHHBIM 06pa3OBaT€J'H>HbIM CTaHJapTOM BBICHICTO 06pa30BaH1/151 — Marucrparypa 1o
HamnpasyieHU0 ToAroToBku 38.04.01 DxkoHomuka, yTBepkaeHHbIM [Iprkazom MuHHuCTEpCTBA HAYKH
u BeIciero oopasosanus Poccuiickoit denepanuu ot 11.08.2020 Ne 939.

[Mporpammy coctaBui(u):
K.T.H., IOLICHT, noueHT, M.I1. bazuneBckui

Pabouas mporpamma paccMOTpeHa U 0100peHa Ui UCIOIB30BaHUS B yUeOHOM IMpoliecce Ha
3acenanuu Kadeapsl «MaTemaTukay, IpoToKoa oT «21» mas 2024 r. Ne 11

3aB. kadeapoi, K.T.H., TOIECHT H.JI. PsaGuenok

COI'TTACOBAHO

Kadenpa «OuHAHCOBBIN U CTPATETHICSCKHI MEHEPKMEHTY, MPOTOKOJ OT «21» Mas 2024 1. Ne 8

3aB. kadeapoi, K. 3. H., JIOICHT C.A. Xanerckas



1 IIEJIb U 3AJAYM JUCHUTLINHBI

1.1 Heap (ucuUmIHHBI

o0y4eHHEe MarucTpaHTOB MPOABHHYTOH METONOJIOTMM W METOJUKE IOCTPOCHHS W TNPUMEHEHHS
1 9KOHOMETPHUYECKHUX MOJENEH ISl aHaIu3a COCTOSHUS M OLEHKH MEPCHEKTUB Pa3BUTHSI IKOHOMHUYECKHX H
COIIMANBHBIX CHCTEM B YCIIOBHSIX B3aMMOCBSA3EH MEX/y MX BHYTPEHHUMH M BHEIIHUMH (pakTOopamu

1.2 3agaum JMCHUIIHHBI

paclimpeHue nu yrﬂy6neHHe TCOPCTUYCCKUX 3HAHUH O KaYe€CTBEHHBIX OCOOEHHOCTAX JKOHOMUYECKHMX H

1 COIMAJIbHBIX CUCTCM, KOJIMYCCTBCHHBIX B3AaUMOCBA34AX U 3aKOHOMCEPHOCTAX UX PAa3BUTUA

2 OBJIAICHUEC MeTOZ[OJ'IOFPIeﬁ u MeTOIIPIKOﬁ TIOCTPOCHU, aHaIM3a W NPUMCHCHHUSA DJSKOHOMETPUYECCKUX
MOJECJIEH, KaK Ul aHaJin3a COCTOSHUSA, TaK U IJIA OOCHKH IIEPCIICKTUB PAa3BUTHUSA YKa3aHHBIX CHCTEM

3 H3YYCHHE Han0oJIee TUIUYHBIX SKOHOMETPUICCKUX MO,HeHeﬁ 1 TIOJIYYC€HHUE HaBBIKOB HpaKTI/I‘ICCKOﬁ

paboThI ¢ HUIMU

2 MECTO JMCIIMIIVIMHBI B CTPYKTYPE OIIOII

Bnok/gacte OITOTI ‘ Brnok 1. ducturumune / O6s3aTenbHast 4acTh
2.1 IMCuMIUIMHBI U MPAKTHKH, HA KOTOPbIX OCHOBBIBAETCS H3Y4YeHHE JAHHOIM IUCIMILIHHbI

1 | ducrummmsa u3yyaercs Ha HAYATBHOM 3Tare (OPMHPOBAHHS KOMITCTCHIIUH

2.2 IlHCIIl/IIIJII/lHLI U NMIPAKTUHKH, VIl KOTOPLIX U3YyYCHUE IlaHHOﬁ JAUCHUIIINHBI
HeoﬁXOIlﬂMO Kak NpeamecTByoiee

B51.0.08 Omnenka u o6ocHOBaHNE ()MHAHCOBBIX PEIICHUN

b1.0.11 Metomonorus pUHAHCOBBIX pEIICHUHA

b52.0.03(IT) [TpousBoacTBeHHAs - aHATUTUYECKAs] IPAKTHKA

Bb2.0.05(I1x) TIponsBoacTBeHHAS - IPENAUITIOMHAS TPAKTHKA

b3.01(J1) IToaroroBka K mpoleaype 3aIluThl BBITYCKHON KBATH(QUKAIIMOHHON pabOThI

OO~ WN -

b3.02(J1) 3amura BRITYCKHOM KBATH()UKAIUMOHHONW pabOTHI

3 IIJIAHUPYEMBIE PE3YJIbTATBIOBYUYEHMUS 11O JUCHUIIVIMHE,
COOTHECEHHBIE C TPEBOBAHUAMMU K PE3YJIBTATAM OCBOEHUA
OBPA3OBATEJIbHOM ITPOI' PAMMBbBI

Koa n
HAMMEHOBaHHe
KOMIIETEH I

Koa n HaumeHoBaHue
HHIUKATOPA TOCTHKEHHS
KOMITETEHIHH

IInanupyemble pe3yJbTaThbl 00yYeHHs

OIIK-5 Cnocoben
HCIOJIB30BATh
COBpEMEHHbBIE
nH(pOpMAaIMOHHbIE
TEXHOJIOTUH U
MPOrpaMMHbIE
CpezcTBa npu
petieHnu
poheCCHOHATBHBIX
3amay

OIIK-5.1 Ilpumenser
MHPOPMALMOHHBIE
TEXHOJIOTHH 1 ITPOTPaMMHBIE
MPOJIYKTHI JUIS aBTOMATH3ALIH
9KOHOMHYECKHX PacyeToB

3HaTh: OCHOBHBIE HCTOYHUKH MH(OPMAITMH U CTAHAAPTHHIE
MpOLEyphl SKOHOMETPUUECKOTO aHaIi3a HH(popManuy;
9KOHOMETPHUYECKHE METOABI BEISBICHUS B3aUMOCBS3H
NoKazaTesel, HHTEPIIPETallii YKOHOMETPHIECKUX MOJENeH

YMeTh: CTPOUTH CTAHAAPTHBIC S9KOHOMETPHUUCCKHUE MOACIIN 10
MOJYYCHHBIM JaHHBIM; BBISIBJISATH B3aUMOCBSA3b IoKa3aTeje u
HMHTCPIIPECTUPOBATH DKOHOMCTPUICCKUC MOJCIIN

Braners: oCHOBHBIMU SKOHOMETPHUUECKHMHU IIPOLIEAYPaMHU
aHanM3a MHPOPMAIMH; IKOHOMETPUUECKUMU METOAaMH
BBISIBJICHUSI B3aUMOCBSI3H U HHTEPIIPETAIlMU SKOHOMHUYECKOMH
HHPOPMAUU

OIIK-5.2 OuenuBaer u
000CHOBBIBACT MIPUMEHUMOCTD
HHPOPMAIMOHHBIX
TEXHOJIOTHH U TIPOTPAMMHBIX
CPEICTB IIPH PEIICHUH
npodeccrHOHAIBHBIX 33124

3HaTh: DKOHOMETPUYECKUE METO/IbI aHAIN3a HH(POPMAIIHH;
HKOHOMETPHYECKUE METO/IbI IIPOTHO3UPOBAHHMS C
UCIIOJIb30BAaHUEM MMEIOLIeHCs] HHPOpMaIUu

VMertsb: AHAJIU3UPOBATH I/IH(l)OpMaI_[I/IIO C IIOMOIIIBIO
OKOHOMETPHUUCCKUX MOI[CJ'ICFI; IMPOTHO3UPOBATH 3HAYCHU A
COIMAJIbHO-PKOHOMUYECKHUX ITOKa3aTene

Bnagets: MmeTogamMu S5KOHOMETPUUECKOTO IPOrHO3UPOBAHHUS 110
uMeroIneiicst nHhopMauu




4 CTPYKTYPA U COAEPKXAHUE JUCHUITJIMHBI

Ounas ¢opma OuHo-3a04yHasi popma 3aouHas ¢popma *Kox

Kon HaumeHoBaHHe pa3/iesioB, TEM H BHI0B padoT Cemecr Yacst Cemecr Yacst Kyne Hace H:?:'ﬂ';‘::;ﬁ:

Pl flex | mp | Ja6 | cP P Jflex | mp | J1a6 | CP P Jdex | Mp | Jag | CP | o0t

1.0 | Pazgen 1. IlpeaMeT W OCHOBHBIE 3aJAaYH IKOHOMETPHUKH,

NAPHBIH KOPPeJSMOHHbIN U perpecCHOHHBIN aHAJIM3.

1.1 | Tema 1.1. "OcHoBbl 5koHOMeTpHUKH". [TOHITHE SKOHOMETPHKH. OIK-5.1
Oranbl SKOHOMETPHYECKOTO MOoJeNnupoBaHusi. OCHOBBI TEOpHH 1 2 4 1 2 4 l/ycrt. 6 OHK-5.2
BEPOSITHOCTEH M MaTEMaTHIECKOM CTaTHCTHKH.

1.2 | Jlaboparopnas padoTa Ne 1. «3HaKOMCTBO ¢ 9KOHOMETPUUECKUM OIK-5.1
nakeroM Gretl»y. M3yueHne (yHKIMOHAJIBHBIX BO3MOXXHOCTEH 1 2 1 2 1/ycr. 2 4 OHK-5.2
sKoHOMeTpHuyeckoro nakera Gretl. '

1.3 | Tema 1.2. «llapHblii KOPPENSUMOHHBII ¥ PErpecCHOHHBIN
AHAIU3). KoppensimonHnsrit AHAJIN3. Br16opouHbIii
KO3((QULIMEHT JUHEWHON KOppelsiiMd U TpOBEpKa  ero
3HAUUMOCTA.  Mogenp  IapHOH  JIMHEMHONM  perpeccuu. 1 2 4 1 5 4 1/yer 2 4 OIIK-5.1
OueHnBaHWE HEU3BECTHBIX TMapaMeTPOB MAapHOW perpeccuu ’ OIIK-5.2
METOJIOM HAaWMEHBIIMX KBaJpaToB B MAaTPUYHOM  BHJIE.

HaxoxneHnne  DOBEpUTENBHBIX  HWHTEPBAJIOB  [TApaMETpPOB
perpeccuu.

1.4 | Jlaboparopnass pabora Ne 2. «KoppeisLMOHHBIH aHaIM3 |
Hayaja perpecCHOHHOrO aHamu3ay». llonmydeHue MpaKTUYECKUX OIK-5.1
HaBBIKOB  BBISBIICHHS ~ KOPPEINALMOHHOW  CBA3M  MEXIy 1 2 1 2 1/ycr. 2 4 OHK-5.2
nepeMeHHbIMH. OlleHNBaHNE HEU3BECTHBIX MapaMeTpoB MapHOM '
THeWHOU perpeccun B makere Gretl.

15 | Tema 1.3. «AHanu3 MoJenel MapHOW JMHEWHON PErpeccHi.

Henunueiinple Monenu u  ux JuHeapuzauus». [IpoBepka

3HAYMMOCTU KO3()(DHUIIHCHTOB MAPHOW PErPECCHU C MOMOIIBIO t-

kpurepust CreiozeHTa. Bepuduxamus monenu. Koaddunment OIK-5.1
neTepMuHAuK. [IpoBepka 3HAYUMOCTH PETPECCHU B IEIOM C 1 2 4 1 2 4 1/ycrt. 2 4 OHK-5.2
nomomipto F-xpurepus ®@umepa. Koaddumuent snactuanocru. '
Wurepnperanust pe3ynbTaToB MOJASIUPOBAaHUS. TodeuHble U

MHTEpBaJIbHbIE MPOTHO3bl. Mojenu napHOM HEIMHEWHOM

perpeccuu.

1.6 | Jlaboparopnas pabora Ne 3. «[lapHBIi perpecCHOHHBIH aHANN3.

Henuneiinbie perpeccun». [lomydeHne NpakTHYECKHX HaBBIKOB OTK-5.1
aHaJaM3a MojeNedl IapHOM JIMHEHHOW perpeccuu, BbIOOpa 1 2 1 2 1/ycr. 4 OHK-5.2
CTPYKTYPHOW cCHEIM(UKAIUK U OLCHUBAHWSA IapaMeTpOB '
nIapHOil HenmMHEeHHO perpeccun B makete Gretl.

2.0 | Pazgen 2. MHOKeCTBEHHDBIH PerpecCHORHBIN AHAJIM3.

2.1 | Tema 2.1. «MHOXECTBEHHBIH pPErPECCHOHHBIH  aHAIM3M. OITK-5.1
OneHMBaHUE  HEW3BECTHBIX ApaMETPOB  MHOXKECTBEHHOM 1 2 4 1 2 4 1/ycr. 2 OHK-5.2
perpeccu MeTOJOM HaWMEHBIINX KBaJpaToB B MaTPHUYHOM




4 CTPYKTYPA U COAEPKXAHUE JUCHUITJIMHBI

Kon

HaumeHoBaHHe pa3/iesioB, TEM H BHI0B padoT

Ounas ¢opma

OuHo-3a04yHasi popma

3aouHas ¢popma

Cemectp

Yacel

Jlek

Ip | JIa6

Ccp

Yacel

Cemectp Jlek | IIp | JIad

Ccp

Kypc

Yacel

Jex

Ip | JIa6

Ccp

*Kox
HHIUKATOpPa
JOCTHKEHUS

KOMIETeHIIMH

Bune. HaxoxaeHue MOBEpUTENBHBIX HHTEPBAIOB IApaMeTPOB
perpeccun. IIpoBepka 3HauMMOCTH K03()(HUIIMEHTOB mapHOI
perpeccun ¢ mnomoineio t-kpurepus CrbrogeHta. IIposepka
3HAQUUMOCTH PErpeccud B ILEJIOM ¢ moMouiplo F-kpurepus
Oumepa. ToyeuHele W HHTEpBaJIbHBIE MPOTHO3bL. Mozenn c
(UKTUBHBIMA NepeMEHHBIMH. MynbTHKOJTMHEAPHOCTb.
Crioco0bl 00HapYXEHUsI U YCTPaHEHHUs! MYJIbTHKOJUINHEAPHOCTH.

2.2

JlabopaTopuas padota Ne 4. «MHOXKECTBEHHBIH PErpeCcCHOHHBIN
aHanu3y». IlomydeHne mNpakTUYECKHMX HABBIKOB ITOCTPOCHHUS
MOJZeJIe MHOXECTBECHHOM JIMHEHHOM pEerpeccuu, BBIABICHUS U
ycTpaHeHus  d(pQekTa  MYJIBTUKOJUIMHCAPHOCTH  MEXKIY
perpeccopamu B nakere Gretl.

1/ycr.

OIIK-5.1
OIIK-5.2

2.3

Tema 2.2. «IIpobmema rerepockeqacTUIHOCTHY. Koppekuus
CTaHJAPTHBIX OMIMOOK KOX((HUIIMEHTOB PErpecCHd B yCIOBUAX
reTepockeaacTUIHoCTU. OOHapyXKeHHE TeTePOCKEeIaCTUIHOCTH
rpaduuecKuM CcrnocoOOM, C MOMOIIBI0 TecTa YalTa U TecTa
Tonadensaa-Kpanara. YcTpaHeHHe TeTEpOCKEIACTUYHOCTH C
nomolieio B3Bemennoro MHK.

1/ycr.

OIIK-5.1
OIIK-5.2

2.4

JlabopaTopnast pabora Ne 5. «['eTepocKkeIacTHIHOCTh OMIMOOK
perpeccumny. [loyueHne IpakTHUYECKUX HABBIKOB ITOCTPOCHUS U
aHalM3a PETPEeCCHOHHBIX MoOJENeH ¢ TIeTepoCKeTacTUYHOM
ciydaiiHOU cocTaBisitonieii B makere Gretl.

14

1/ycr.

OIIK-5.1
OIIK-5.2

3.0

Paspnen 3. BpemeHHble psiibl M CUCTEMbI JKOHOMETPUYECKUX
YPaBHEHMH.

3.1

Tema 3.1. «Bpemenneie psmel (dacte 1)». Iloctpoenue
TPEH/IOBBIX MOJIENiel BPEMEHHBIX pPsOB. ABTOKOPPEISALUS
YPOBHEH BPEMEHHOTO psAfa W MOJICIMPOBAHUE IMKIMYECKUX
konebannii. OOHapyKeHHE aBTOKOPPEISIIMU OINOO0K PErpeccun
rpaduieckuM crocodom, ¢ rmomomnipio tecrta Japouna-Yorcona
u Tecta bpoitma-I'ogdpu.

1/ycrt.

OIIK-5.1
OIIK-5.2

3.2

JlabopaTopnas padota Ne 6. «MojenupoBaHHE COCTABISIONINX
BPEMEHHOI'O psia. ABTOKOppersnus ommbok». IloxydeHue
MPaKTUYECKUX  HABBIKOB  MOJEIMPOBAHUS  COCTABIISIOIIMX
BPEMEHHOI0 Psiia, TECTUPOBAHUS aBTOKOPPEISLUU OCTAaTKOB U
nporHo3uposanus B makere Gretl.

1/ycr.

OIIK-5.1
OIIK-5.2

3.3

Tema 3.2. «Bpemennbie psnel (dacte 2)». HccnenoBanue
aBTOPErPECCUOHHBIX MporeccoB AR(p) Ha CTallMOHAPHOCTb.
ABTOKOppEISLIMOHHAS dhyHKIHSA i YacTHas
aBTOKOPPEIIIIUOHHAsT ~ (PYHKIOUS I aBTOPETrPEeCCHOHHBIX

1/ycr.

OIIK-5.1
OIIK-5.2




4 CTPYKTYPA U COAEPKXAHUE JUCHUITJIMHBI

Ounas ¢opma OuHo-3a04yHasi popma 3aouHas ¢popma *Kox

Kon HaumeHoBaHHe pa3/iesioB, TEM H BHI0B padoT Yacst Yacst Hace MHAMKATOPA

Cemectp Cemectp Kypc JAOCTHKEHHSI
Jlek | IIp | Jlag | CP Jlexk | IIp | Jlag | CP Jlek | IIp | JIag | CP KOMMETeHIIH
nporieccoB AR(p) u mpomeccoB ckonpasmero cpegaero MA(Q).
Monenu ARMA.

3.4 | JlaboparopHas pabora Ne 7. «Mopenu aBTOPETPECCHH-
ckompasamiero cpegaero ARMAy. IlomydeHme npakTHIECKUX 1 2 1 2 1/ver 6 OIIK-5.1
HaBBIKOB aHAJM3a M IPOTHO3MPOBAHWS BPEMEHHBIX DSIIOB C yer. OIIK-5.2
nomo1bsio mozeireit ARMA B makere Gretl.

35 | Tema 3.3. «CucreMbl JKOHOMETPUYECKHUX YpaBHEHHI».

HeobOxoxnmoe U J0CTaTOYHOE YCIIOBHE WACHTU(DHIMPYEMOCTH OIK-5.1
CHUCTEM OJHOBpPEMEHHBIX ypaBHeHHH. OICHUBaHHE CHCTEM 1 2 4 1 1 4 l/ycrt. 4 OHK-5.2
OTHOBPEMCHHBIX ypPaBHEHWH KOCBCHHBHIM H [IBYyXIIarOBHIM '
METOJIOM HAUMEHBIITNX KBaJpaTOB.

3.6 | JlaboparopHas pabota Ne 8. «CHCTEeMBI PKOHOMETPHUYECKUX OIK-5.1
ypaBHeHuUI». [lonydeHue NpakTUYECKUX HABBIKOB OLICHUBAHMS 1 2 1 1 5 1/ycr. 4 OHK-5.2
CHCTEM 3KOHOMETPUIECKHX ypaBHeHMi B makere Gretl. '

3.7 Hrorosoe 3ansTHe 1 1 1 6 1 1/ycrt. ggﬁ:g;

. OIIK-5.1
®dopma MPOMEKyTOTHON aTTECTAUU — IK3aMEH 1 36 1 27 1/3umHsIs OINK-5.2
OIIK-5.1
KontponsHas padora 1 1 1/3umHsIs 20 OINK-5.2
Hroro gacos (6e3 yuéTa 4acoB Ha IPOMEKYTOUHYIO 17 17 | 38 15 15 | 51 4 4 | 82
aTTECTAIINIO)




5 ®OHI OHEHOYHbIX CPEACTB /IS TPOBEJIEHUSA .
TEKYIEI'O KOHTPOJISA YCIIEBAEMOCTHU U ITPOMEXYTOYHOU
ATTECTAIMU OBYYAIOIIIUXCA ITO JUCIUITJIMHE

@DoH/T OLEHOYHBIX CPEACTB Uil MPOBEJCHUS TEKYIIETO KOHTPOJIS YCIICBACMOCTH W TMPOMEXKYTOUHOM
aTTECTAIMU 0 AUCHUILTHHE 0(OopMIICH B BHJe mpuiaoxenus Ne 1 k paboueil mporpaMMe MUCHUIUIMHBI H Pa3MEIICH B
JJIEKTPOHHON HMH(GOPMAIIMOHHO-00pa30BaTENBHON Cpefic YHHBEpPCHTETa, JOCTYIHOH o0OydaromeMycs dYepe3 ero
JINYHBIA KaOUHET

6 YYEBHO-METOJIWYECKOE U UHOPOPMALIMOHHOE OBECIIEYEHUE
T CIHATITAHBI

6.1 YueOHas quTeparypa

6.1.1 OcHoBHas TUTEpaTypa

Komn-Bo 3k3.
Bubmmorpaduueckoe onrcanue B OnbnmoTteke/
OHJIAMH
Emuceesa, 1. . DxoHoMeTpuKa : yueOHUK 1711 By30B / U. . Enmuceesa [u ap.] ;
6111 nop pemakuueii U. Y. EmnceeBoit. — Mockga : FOpaiit, 2024. — 449 c. — URL: Omnaiis
e https://urait.ru/bcode/535449 (nata obpamenus: 22.04.2024). — TekcT :
3JIEKTPOHHBIM.
basunesckuii, M. I1. DxoHOMeTpHKa (IPOABUHYTHIH YPOBEHB) : yueb. mocodue / M.
6.1.1.2 I1. basunesckutii, I'. JI. I'edan ; @enep. areHTCTBO XK.-1. TpaHCI., IpKyT. TOC. YH-T 79
o myTeit coobm. — Upkyrek : UpI'VIIC, 2016. — 108 ¢. — Texkcr :
HETIOCPEICTBCHHBIN.
bazunesckwuii, M. [1. DxoHomMeTpuKa (IPOJBUHYTHIN YPOBEHB) : J1a0. MPAKTHKYM /
6113 M. I1. Basunesckuii, I'. JI. I'edan ; Denep. areHTCTBO *k.-1. TpaHci., UpKkyT. roc. 78
o yH-T myTeit coodmr. — Upkytck : UpI'YIIC, 2016. — 76 ¢. — TekcT :
HETOCPEICTBCHHBIN.
6.1.2 lonoJIHUTEIbHASA JIUTEpPATYypa
Komn-Bo 3x3.
Bubmmorpadudeckoe onrcaHue B Oubnmoteke/
OHJIAliH
ledamn, I'. 1. OxoHOMeTpHKA : yuebd. HOCOOHME IS CTYACHTOB CIeIHATbHOCTEH
"Byxranrepckuii yuét, aHanu3 u ayaut", "®uHaHchl U KpeauT" U "Mupoas
6.1.2.1 skoHomuka" / I'. JI. 'edpan ; demep. areHTCTBO XK.-1I. TpaHCIl., pKyT. roc. yH-T 258
myTeit coodmr. — Upkyrek : UpI'VIIC, 2005. — 84 ¢. — Teker :
HENOCPEACTBEHHBII.
T'edan, I'. 1. OxoHOMeTpHKa : mabopaTtopuslii mpaktukym / I. J1. Tedan ; enep.
6.1.2.2 areHTCTBO XK.-1. TpaHCI., UpKyT. Troc. yH-T myTeit coodmr. — Upkyrek : Upl' YIIC, 276
2008. — 39 c. — TeKcT : HemoCpeACTBEHHBIH.
6.1.3 YueOHO-MeTOAHYEeCKHE Pa3PA0OTKU (B T. Y. IJIsl CAMOCTOSITEIbHOH PadoThl 00y4aIOUIHXCS)
Kon-Bo 3Kk3.
Bubnuorpadudeckoe onrcaHue B Oubinorexe/
OHJIAlH
bazunesckuii, M.I1. Meroanueckue ykazaHus o u3yueHuro aucuuiuiniael b1.0.07
DKOHOMETPUYECKUE MOJEIN U METO/IbI IO HaIpaBieHUIo noarotoBku 38.04.01
6.1.3.1 OKoHOMUKA, NPO(MIE DKOHOMUKO-(PHUHAHCOBOE PETYJIMPOBAHUE B TPAHCIIOPTHOM Ornnaiin
D otpaciu / M.II. Basunesckuii; Upl ' YIIC. — Upkytck : UpI'VIIC, 2024. — 13 c. -
Tekct: anexkrponnsIil. - URL:
https://www.irgups.ru/eis/for_site/umkd_files/mu_49014_1519 2024_1_signed.pdf

6.2 Pecypcbl HHGOPMALMOHHO-TeJIeKOMMYHUKAIIMOHHOH ceTu «UHTepHET)

6.2.1 Hayunas anextponHas 6ubnuoreka «KubepJlennnka» — https://cyberleninka.ru/

OnexTpoHHas OnOimoTexka Y4eOHO-METOIUYECKOro IEeHTpa Mo 00pa30BaHUIO HA JKEIIE3HOIOPOKHOM

6.22 tpancropre «3b YMII XX T» — https://umczdt.ru/books/

6.2.3 OnektpoHHO-O0ubaMoTedHas cucrema «M3narenscrBo Jlanby, https://e.lanbook.com/

6.2.4 OnekTpoHHO-O0MOIMOTEYHas cucTeMa «Y HUBEpCUTETCKast OnbanoTeka oHainy, https://biblioclub.ru/

6.3 IIporpammHoe odecnevyenne 1 HHPOPMANMOHHbIE CIIPABOYHbIE CHCTEMBI
6.3.1 bazoBoe mporpaMMHoe o0ecrieyeHne

6311 Microsoft Windows Professional 10, rocymapctBeHHbrii KkoHTpakT oT 20.07.2021  Ne

T 0334100010021000013-01
6.3.1.2 la/iicrosoft Office Russian 2010, rocynapctBennsid koHTpakT oT 20.07.2021 Ne 0334100010021000013 -
6313 FoxitReader, cBOOOIHO pacnpocTpaHsieMoe IpOrpaMMHOE obecrieuenne http://free-

software.com.ua/pdf-viewer/foxit-reader/




6314 Adobe Acrobat Reader DC cBoGogHO pacmpocTpaHseMoe TporpaMMHOe — oOecriedueHne
T https://get.adobe.com/ru/reader/enterprise/
SAnnexc. bpaysep. IlpuknagHoe mporpaMMmHOoe obecriedenne oOmero HaszHadenwus, OducHble
6.3.1.5 TIPHIOKEHNUS, TUIEH3H — CBOOOIHO paclpocTpaHsIeMoe mporpaMMHoe obecriederre 1o nurer3un BSD
License
6.3.2 Cnentuaan3upoBaHHOE MPOrPaMMHOE o0ecredeHne
6321 MathCAD student 15.0 Academic License, Customer Number 434692, xontpakt ot 03.12.2012 Ne
T 0334100010012000148-0000756-01
6.3.2.2 MatLab Classroom, R2015a, R2015b, konTpakt ot 09.07.2014 Ne 0334100010014000028-0000756-01.
6323 MatLab Classroom, R2010a, R2010b, mumumensus or 16.03.2011 Ne 689810, T'K Ne
o 0334100010011000032-00000756-01
6324 Simulink Classroom R2010a, R2010b, nunensust Ne 689810 cereBasi, TocyJapCTBEHHbIH KOHTPAKT OT
o 06.07.2011 Ne334100010011000114-0000756-01
6.3.3 UHdopmainuoHHbIE CIPABOYHBIE CHCTEMbI
6.3.3.1 \ He npexycmoTpenst

6.4 IIpaBoBBIC 1 HOPMATHBHBIE JOKYMEHThI

\ He npenycmotpenst

7 OIUCAHUE MATEPHAJIBHO-TEXHHYECKOI BA3BI,
HEOBXOJIMMOIi VISl OCYIECTBJEHMS YYEBHOI'O IMPOLIECCA
MO TUCHUTIIMHE

Kopnyca A, b, B, I', /I, E UpI'YIIC naxonstcs no aapecy r. Upkyrck, yia. UepHbieBckoro, a. 15;
kopnyc JI UpI'VIIC naxoautcs — no aapecy r. Upkyrck, yia. JlepmonTosa, 4.80

VYuebnas ayauropust ['-103 115 mpoBeneHUs IEKIMOHHBIX M MPAKTHYECKUX 3aHSATH, JaDOpaTOpHBIX padoT,
IPYNIOBBIX U MHIUBHUIYaIbHBIX KOHCYJIBTAIIUH, KypCOBOTO IPOSKTUPOBAHUS (BBIMOJIHEHHS KYPCOBBIX
paboT), TeKyIIEro KOHTPOJISA U MPOMEKYTOUHOM aTTecTanui. OCHOBHOE 000pyIOBaHHUE:
CIeHaTH3UPOBaHHAS MEOCITh.

VYuebnast ayauropust ['-207 1y1st mpoBelieHNs! ISKIIMOHHBIX U TPAKTHYECKHUX 3aHATHI, 1ab0paTOpHBIX padoT,
IPYNIOBBIX U MHIUBHUIYaIbHBIX KOHCYJIBTAIIUH, KypCOBOTO IPOSKTUPOBAHUS (BBIOJIHEHHS KYPCOBBIX
paboT), TEKyIIEro KOHTPOJIS M MIPOMEKYTOUHOM aTTecTanuu. OCHOBHOE 000py/I0BaHHE !
crenuan3upoBanHas Me0esnb. [lis mpoBelieHns 3aHATHIH UMEIOTCsl Y4eOHO-HaIsJHbIe TOCo0us (TLIaKaThl).

VYuebnast ayauropust ['-212 1y1st mpoBeieHUs IEKIIMOHHBIX U IPAKTHYECKHUX 3aHATHI, 1a00paTOpHBIX padoT,
IPYNIOBBIX U MHIUBUIYaJIbHBIX KOHCYJIBTAIIUH, KypCOBOTO IIPOEKTHUPOBAHUSA (BBIIIOIHEHUS KYPCOBBIX
paboT), TeKyIIero KOHTPOJISl ¥ MPOMEKYTOUHOH arTecTtanui. OCHOBHOE 000pyA0BaHUE:
crenuanu3upoBanHas Mebens. [l mpoBeeHNs 3aHATHH UMEIOTC yueOHO-HaTIIAHbIe TocoOus (IIaKaThl).

VYuebHas ayauropus ['-223 nns npoBeeHUs JISKINOHHBIX W MPAaKTUIECKUX 3aHATHH, 1a00paTOpHBIX padoT,
TPYNIOBBIX U MHIUBHUIYaJIbHBIX KOHCYJIBTAIIUN, KypCOBOTO IIPOSKTUPOBAHUS (BBIIOJIHEHHS KYPCOBBIX
paboT), TeKyIIero KOHTPOJISl ¥ MPOMEKYTOUHOH arTecTtanui. OCHOBHOE 000pyA0BaHUE:
crenuanu3upoBanHas Mebens. [l mpoBeeHNs 3aHATHH UMEIOTCs yueOHO-HATIIAHbIe TocoOus (IIaKaThl).

VYuebnas ayauropus ['-307 s npoBeeHNs MPaKTHYECKUX 3aHATHH, TaOOPaTOPHBIX padOT, TPYIIIIOBHIX U
WHJIUBHUIyaJIbHBIX KOHCYJIBTallli, KypcOBOTO ITPOEKTUPOBAHUS (BBITIOJIHEHUS KYPCOBBIX padoT), TEKYIIETO
KOHTPOJISI ¥ IPOMEKYTOYHOM arrectanu. OCHOBHOE 000pyI0BaHHE: CIICIMAIN3UPOBAHHAs MeOEb,
KOMIBIOTEPHI C MOJIKII0UYEHHEM K ceTH VIHTepHeT, oOecleunBarone JO0CTYI B AIEKTPOHHYIO
nHpopmanmonHo-o6paszoBarenbHyto cpeny Upl VIIC, yueOHo-HarnsaHbIe T0coOus (TIaKaThbl).

[MTomemenns 1t caMOCTOSTENbHON pabOThI 00YJAIOIIMXCS OCHAIIEHBI KOMITBIOTEPHOM TEXHUKOM,
TIOJIKJIIOYEHHOH K MH()OPMAIIMOHHO-TEJICKOMMYHHKAIIMOHHOH ceTH «/HTepHeT», 1 00ecneueHbl JOCTYIIOM B
ANEKTPOHHYIO HHPOpPMAIMOHHO-00pazoBaTenbHyto cpeay Upl ' YIIC. [TomeneHus A caMOCTOSTEIbHOM
paboThl 00yJArOIIHUXCSI:

— YNUTAJbHBIE 3aJIBI;

— y4eOHbIe 3aJIbl BRIYUCIUTEIbHON Texuukn A-401, A-509, A-513, A-516, 1-501, 1-503, J1-505, J1-507;

— MOMEIIEHHS JUIS XPaHeHUsI U TPO(UIAaKTHIECKOT0 00Cy)KUBaHUs yueOHOro obopyaoBanus — A-521

8§ METOANYECKHUE YKA3AHUSA JISA OBYYAIOIIUXCA
11O OCBOEHMIO TN CIUIIJIMHBI

Bun yueGHOI
JIeSITeIIbHOCTH

Opranuzanus yueOHOH NesaTeIbHOCTH 00y4aromerocs

Jlexkmmst (oT JaTtmHCKOTO «lection» — YTEHHE) — BHUJI AyIUTOPHBIX Y4EOHBIX 3aHATHH.
Jlekuusi: 3aximaspIBaeT OCHOBBI Hay4YHBIX 3HAHHWI B CHCTEMAaTH3UPOBAHHOM, MOCIENOBATEIbHOM,
00001eHHO (QopMe; PACKPBIBAET COCTOSHHUE M TIEPCIEKTHBBI PAa3BUTHUS COOTBETCTBYIOIICH

.HGKIII/ISI obnactu HAayKW U TCXHUKH; KOHLUCHTPUPYECT BHUMAHUC 06yqafomnxc91 Ha HanOolee CJIOKHBIX,

Y3JIOBBIX BOIIPOCAX; CTUMYJIMPYET NO3HABATCIIbHYIO aKTUBHOCTDH 06y‘laIOIIII/IXC$I.
Bo BpEMsA JICKIHMOHHBIX 3aHATUH 06y‘13IOHIHﬁCSI JOJDKECH YMETb CKOHUCHTPUPOBATH
BHMMAHHUC Ha HU3YYACMBbIX HpO6J’IGMaX U BKIIOYHTH B pa60Ty BCC€ BHUJbI MAMATU: CJIOBECHYIO,




00pa3HyI0 1 MOTOPHO-ABHUTIaTENIbHYIO. J[JI11 9TOro BeCch MaTepual, U3JaracMblii IPENnoaaBaTeieM,
oOyuaromemMycsi HeoOXOIMMO KOHCHEKTHpoBaTh. Ha moisSX KOHCIIEKTa CliefyeT IOMe4aTh
BOIIPOCHI, BBIICICHHbIE OOYydYalOIMMCsl JUIl KOHCYJIBTallMM C NpernojaBareieM. BbIBoapbl,
MOJydYeHHbIE B BHJE (DOPMYN, PEKOMEHIyeTCs B KOHCIIEKTE IOJYEPKHBATh WJIH OOBOAUTH
PaMKoii, 4TOOBI JIy4llle 3arOMUHAINCH. [101€3HO COCTaBUTH KPaTKHH CIIPaBOYHHK, COJEPKALINN
oIpezieIeHs BaKHEHWIINX MOHATHH Jeknuu. K KaxkaoMy 3aHATHIO clielyeT pa3o0paTh Marepuai
npenpigymeii snekmun. M3ydas Matepwan 1o y4eOHWKY WIM KOHCIIEKTY JIEKIWH, CIEeXyeT
MEPEXOINTH K CIETYIOMIEMY BOIIPOCY TOJIBKO B TOM CITydae, KOrJa XOPOIIO YCBOCH HPEIbIIyIIHH
BOIIPOC. Psii BOIPOCOB AMCHMIUIMHBEI MOXET OBITh BBIHECEH HA CaMOCTOSTENBHOE H3ydYCHHE.
Takoe 3amanme TpeOyeT OMEPATHBHOTO BBIMIOJHEHUSA. B KOHCIIEKTE JIEKIWH HEOOXOIMMO
OCTaBHTb MECTO [UISl OCBEIICHHS YIOMSHYTHIX BOmpocoB. OO0O3HAaYUTH BOIPOCH], TEPMHHBI,
Mmarepual, KOTOpPBIH BBI3BIBACT TPYOHOCTH, IOMETHUTh U TIONBITATBECS HANTH OTBET B
pekoMeHayeMoll nuteparype. Eciu camocTosTenbHO HE yaaeTcs pa3oOparbcs B MaTepHaje, TO
HeoOxonuMo c(hOopMyJIHMpOBaTh BOIPOC M 3a/4aTh IIPENOJABATENI0 HA KOHCYJbTAIlMM, Ha
MPaKTUYECKOM 3aHATUU

IIpakTnueckoe
3aHATHE

[IpakTHueckoe 3aHATHE — BUA ayAUTOPHBIX YUCOHBIX 3aHATHH, IleJICHANIpaBIcHHAs (opMa
OpraHM3anyy y4eOHOro mpomnecca, MPH peal3anni KOTOpOoH o0ydaromuecs MO 3aJaHNI0 U TOA
PYKOBOJCTBOM IIPENOJABATENs BBINOJIHAIOT IPakTUYecKHe 3ajaHus. lIpakruyeckue 3anaHus
HarpaBjeHbl Ha yriiyOJleHHe HAy4YHO-TEOPETHMYECKUX 3HAHUH M OBJAJACHHE ONpe/eICHHBIMU
MeTolaMu paboThl, B MPOLIECCE KOTOPBIX BHIPAOATHIBAIOTCS YMEHHSI M HABBIKU BBIMOJIHEHUS TEX
WIM HMHBIX y4eOHBIX JEHCTBHMH B naHHOW cdepe Hayku. [IpakTHueckue 3aHATHS Pa3BHBAIOT
Hay4YHOE MBIIIUIEHHE U peub, MO3BOJSIOT MPOBEPUTH 3HAHUS OOYUYAIOIIMXCS, BBICTYMAIOT Kak
Cpe/CTBa OIIEPaTUBHOM 0OpaTHOM CBSI3M; LIEJIb MPAKTUUECKUX 3aHATUI — YIIyOssiTh, PacIIUpPSITH,
JeTAIN3UPOBATh 3HAHHSA, IOIYyYCHHBIC Ha JIEKIUH, B 0000mEeHHON (opme M comelHcTBOBaTh
BBIPa0OTKE HABBIKOB MPO(ECCHOHATBLHOM IEATEILHOCTH.

Ha mpaktiueckux 3aHATHAX TOAPOOHO pPaccMaTPHBAIOTCS OCHOBHBIE  BOIIPOCHI
JUCLUIUIMHBI, pa30uparoTcss OCHOBHBbIE THNBI 3afgad. K KakaoMy NpakTHIECKOMY 3aHSITHIO
ClefyeT 3apaHee CAMOCTOSTEIbHO BBINOJHUTH JOMAIIHEE 3aJaHHe M BBIYYUTH JIEKIUOHHBIN
Mmarepuan K cieayroonieid teme. CrcteMaTHIeCKOe BEINOJHEHUE JOMAITHAX 3aJaHnil 0043aTebHO
U SBJISIETCSI BOKHBIM (DaKTOpPOM, CIIOCOOCTBYIOIIMM YCIENTHOMY YCBOCHHUIO TUCHUILIHHBI

JlaGopatopHas
pabota

OCHOBHOW IeNbI0  JTA0OPATOPHBIX padOT SBISETCA TEOPETHYECKOe OOOCHOBAHME,
HaIJIIAHOE W/WINM  OKCIEPUMEHTAbHOE TOATBEPXKICHWE W/WIM TPOBEPKA CYIIECTBCHHBIX
TEOPETHUYECKNX IOJIOKEHUH (3aKOHOB, 3aKOHOMEPHOCTEH) aHalM3 CYIIECTBYIOIINX METOIUK H
METOJIOB MX peanmm3auud W T.4. OHM 3aHUMAIOT NPEHMYIIECTBEHHOE MECTO IIPU H3Y4YCHUH
JUCUMIUIMH 00s3aTeNbHOM YacTH M 4acTH, (opMHUpyeMoil ydacTHHUKamMu 00pa30BaTENIbHBIX
oTHomeHn# bioka 1.

Hcxops u3 uenu, coepkaHueM Jab0paTOpPHBIX paboT MOT'YT OBITh:

- SKCIIEpUMEHTAIbHAS IPOBEPKa GOPMYJI, METOJMK PacueTa;

- TIPOBEJICHHE HATYpHBIX M3MEPEHHH CBOMCTB, pabOUYMX HapaMeTpoB, PEXHUMOB PabOTHI
[PY TIOMOIITH JJa00PaTOPHOTO 000PYIOBAHNUS H/UIH CTCHIOB U MAKCTOR,;

- 03HAKOMJICHUE, aHAJIN3 ¥ TEOPETHUYECKUE BHIKJIA/IKU 110 YCTPOMCTBY, IPUHINITY AEHCTBUS
u crnocobaM OOCTy)XMBaHMS ~allllapaTroB, JeTajeldl MallnH, MEXaHW3MOB, IIPOIIECCOB,
MPOTEKAOUINX B HUX IIPU 3TOM H T.1.;

- HarjsiHas rpaduyeckas MHTEpIpeTays depTexei, cXxeM, 0ObeMHBIX ITOBEPXHOCTEH U
T.JI., BOCHPON3BOJIUMBIX C TIOMOIIBIO CIIEIIHAIN3UPOBAHHOTO MPOTrPaMMHOTO 00€CTIeUECHUS;

- MMUTAIMIOHHOE MOJICJIMPOBAHKE TPOLECCOB, MPOTEKAONIMX B CIOXHBIX XUMUYECKHX,
(hU3NIECKUX, MEXaHMUECKHUX, JICKTPHUUECKUX U TP. 00BEKTAX;

- HarjsiHOE TIpelCcTaBieHHe O paboTe NepcoHala KOHKPETHOH OpraHu3alud I
noapazaeneHust OAO «PXK/» mocpencTBOM MOJIENUPOBAHMS IITATHRIX U BHEIITATHBIX CUTYalli
B BUPTYaJIbHBIX CHIEHMATU3UPOBaHHBIX APM (aBTOMaTH3MPOBAaHHBIX pa0OYMX MECT);

- YCTAaHOBJICHWE W TOATBEP)KICHHE 3aKOHOMEPHOCTEH (ITyTeM CpPaBHEHHUS IIPOBEACHHOIO
9KCIIEPUMEHTA U PACCUUTAHHBIX 3HAYCHUH) U T.[1.;

- O3HAKOMJICHHE C METOJUKAaMH{ INPOBEJCHUSI SKCIEPHUMEHTOB, HATJLIIHBIM yCTPOHCTBOM
CTEH/I-MaKETOB U Tp.;

- YCTaHOBJICHHE CBOWCTB BEIIECTB, MX KAYECTBEHHBIX M KOJIMUECTBEHHBIX XapaKTEPHUCTHK;

- aHAJIN3 Pa3INYHBIX XapaKTEPHUCTHK MPOLECCOB, B TOM YHCIIE MPOM3BOACTBEHHBIX U HHBIX
MPOLIECCOB;

- pacdeTr mapaMeTpoOB PA3JINYHBIX SIBJICHUH U mpoueccoB, CMOACINPOBATE KOTOPBIC HE
BO3MOJKHO B pEaJIbHBIX YCIOBHAX (HAIpUMep, Ype3BbIYaifHbIE CUTYAIlUH U TIP.);

- HaOJII0/IeHNE PA3BUTHS SBJICHHUM, ITPOLIECCOB U JIP.

JlomyckaeTcsi MHOE coJep)kaHue J1abopaTopHBIX PadoT, eciu 3To OyJeT crnocoOCTBOBAThH
peanu3aiuy 1eiei u 3a1a4 AUCUUIUTUHBL U (OPMHUPOBAHHIO COOTBETCTBYIOIIMX KOMITETCHIIHIH.

ITo xapakTepy BBIIOIHAEMBIX Ta0OPATOPHBIX pabOT BO3MOKHEI:

- O3HAKOMHTENbHbIE PabOTHI, WCHOJb3yeMble ISl  3aKpeIUIeHHs  W3yYeHHOTo
TEOPETHYECKOTO MaTeprallbl;




- QaHAINTHYIECKUE PAabOTHI, HCIIOJIB3yEMbIC IS TIOTyYSHNSI HOBOW MH(OPMAIMK HA OCHOBE
(hopMan30BaHHBIX METOIOB;

- TBOpYECKHME pabOThl, OPHUEHTHPOBAHHBIC HAa CAMOCTOSITEIBHBIH BBIOOP IOJIXOHOB
peleHus 3ajad.

[Ipexne, 4eM NPUCTYNHTh K JaOOPAaTOPHBIM 3aHATHSAM, OOydYaroIUMCs HEO0O0XOIUMO
MOBTOPUTH TEOPETUUECKUI MaTepual 1o TeMe pabotel. Kaxnas maboparopHas pabora ocHalieHa
METOIMUCCKUMH YKa3aHUSIMH, pa3pab0TaHHBIMU ITPENOAABATEISIMU, BEAYIIMMHU JTUCIUILIHNHY

CaMocTosTenpHas
pabota

OOy4yeHue Mo JUCHUILIMHE «DKOHOMETPHYECKHE MOJEIH U METOMbI» NperycMaTpuBacT
aKTUBHYIO CaMOCTOSTENIbHYI0 paboTy oOyuaromeroca. B paszgene 4 paboueil mporpammel,
KOTOpBIN HasbiBaeTcsi «CTPYKTypa M COJEp)KaHHWE JUCHUIUTHHBI», BCE Yachl CaMOCTOSITEILHOMN
paboTHI pacucaHbl 10 TEMaM M BOIPOCaM, a TAKXKE yKa3zaHa HeoOXoanuMmas ydeOHas JuTepaTypa:
oOygaromuiicss M3y4daeT y4eOHBIM Marepuan, pa3OupaeT MpHUMeEphl M pellaeT pa3HOYpPOBHEBEHIE
3a1a4d B pPaMKaxX BBINOJHEHHS KakK OOIMX MOMAIUHHMX 33JaHUH, TaK M WHAWBHIYaJIbHBIX
nmoMarmHuX 3amannid (MJI3) m mpyrux BumoB paboT, mpeayCMOTPEHHBIX paboueil mporpammon
JOUCUMIUIMHBL. [IpH BBINOJHEHMH DOMAIHHMX 3aJaHUil OOydarolmeMycs ClemyeT OOpaTHThCs K
3agayaM, peIeHHBIM Ha MPEABIAYIINX NPAaKTUYECKUX 3aHATHAX, PEIICHHBIM JOMAIIHUM padoTaMm,
a TaKKe K IpHMepaM, INPUBOAUMBEIM JIeKTopoM. Eciam 3Toro OyneT HEZOCTaTOYHO MIs
BBITIOJTHEHHSI BCEH PabOTBHI MOKHO JOIOJIHUTENHEHO BOCIIOJIB30BAaThCS YUYEOHBIMHU IOCOOHSIMH,
NpUBEJICHHBIME B pasfene 6.1 «YueOHas nureparypa». Ecnm, HecMOTps Ha W3y4YeHHBIH
Matepuall, 3aaHUC BLIIIOJIHUTH HE YAA€TCA, TO B O6H33TCHI)HOM TMOopsAaKE HCO6XOI[I/IMO IIOCCTUTH
KOHCYJIbTalMIO TIpe€rnoaaBaTeyiad, BCEAYIIEro IPAKTUYCCKUC 3aHATUAd, I/I/I/IJ'II/I KOHCYJIbTAIlUIO
JeKTopa.

I[OMaIlIHI/Ie 3aJaHus, WHAWBUAYAJIbHBIC JOMAallHUE 3alaHud W ApYrue pa6OTLI,
NpEeIyCMOTPeHHbIE — pabodyeil  NpOrpaMMoi  AWCHUIUIMHEL  JOJDKHBI  OBITH  BBIIIOJIHEHBI
o0ydJarolmuMcsl B YCTAHOBJICHHBIC INPENOJaBaTeNIeM CPOKH B COOTBETCTBHU C TPEOOBaHUAMH K
oOopMIICHHIO TEKCTOBOW M Trpaduueckodl NTOKyMeHTalmuH, chopMynupoBaHHBIM B IlomoxeHHn
«TpeboBaHust K 0)OPMIICHHIO TEKCTOBOH M IpadmuecKoil ToKyMeHTauiu. HopMOKOHTPOIIBY

Komruieke yueOHO-METOJMYECKUX MaTepualioB 0 BCEM BUAaM yueOHOH NesTeIbHOCTH, MIPEAYCMOTPEHHBIM padoueii
TIPOTPaMMO¥ TUCITUITUINHEI (MOAYIIS), pa3MeIleH B JJIEKTPOHHOH HHPOpMaInOHHO-00pa3oBatenbHoi cpene Upl YIIC,
JOCTYIHOX 00y4aromeMycs 9epe3 ero JINYHbIN KaOHMHEeT




IIpuio:xxkenne Ne 1 k padoueid mporpamme

POH/I OHEHOYHBLIX CPEJICTB

JJIS1 IPOBe/IeHN sl TEKYIEro KOHTPOJIsl YCIIeBAeMOCTH
U IPOMEKYTOYHOM aTTecTAlluN



1. O01mme moJ10KeHus

®onx  oueHouHslx cpeactB  (POC) sBaseTcss COCTAaBHOM YacThl0 HOPMAaTHUBHO-
METOJUYECKOr0  O0ecreueHusi CHUCTEMbl OLEHKM KadyecTBa OCBOCHHS  OOy4YaroUUMUCS
00pa30BaTebHOI POrpaMMBl.

@OHJI OLIGHOYHBIX CPEJICTB IMpeJHa3HayeH JJs UCIHOJb30BaHUS OOydYarolUMHUcs,
MpernoaaBaTeNisiMi, aJMUHHUCTPAIMCH YHUBEPCHUTETa, a TaKXKE CTOPOHHUMHU 00pa30BaTEIbHBIMU
OpraHM3alUsIMU 71l OLIEHMBAaHUS KayecTBa OCBOCHMsI OOpa3oBaTEIbHOW MPOrpaMMbl U YPOBHS
c(OPMHPOBAHHOCTH KOMITETCHIIUN Y 00yYarOIUXCS.

3amauamu POC aBnAr0oTCA:

— OLICHKA TOCTHIKEHHUH 00YJArOIIMXCs B TIPOIECCE U3YUCHHSI TUCIUTUIHHEI;

—  of0ecrieueHHWE  COOTBETCTBHMSI  pE3yJbTaTOB  OOy4YeHHs  3ajayam  Oyaylien
npo(heCcCHOHANTLHOM JCSITETLHOCTA Yepe3 COBEPIICHCTBOBAHHWE TPATUIIMOHHBIX M BHEIPCHHUE
MHHOBAIIMOHHBIX METO0B 00y4YeHHsI B 00pa30BaTeIbHbBIN MpoIlece;

— CaMOIIOATOTOBKA M CAMOKOHTPOJIb 00YYAIOIINXCS B IIpoLiecce 00yueHHsl.

@DOH/T OIICHOYHBIX CPEACTB COPMUPOBAH HA OCHOBE KJIFOYEBBIX MPUHIIUIIOB OILICHUBAHMUSL:
BaJIMIHOCTh, HaJIS)KHOCTh, 00bEKTHBHOCTD, 3(PPEKTUBHOCTD.

Jns oueHku YpoBHA CPOPMHUPOBAHHOCTH KOMIIETEHIMI HCIOIB3YyeTCsl TPEeXypOBHEBAs
CUCTEMA:

— MHUHHUMAJbHBI ypOBEHb OCBOCHHS, O0Os3aTeNbHBIM Ui BCeX OOYyYalOIIUXCS IO
3aBEpUICHUI0 OCBOEHHMS 00pa30oBaTENbHON MpOrpamMmbl; JaeT oOOIllee IpeICTaBIeHUE O BHJE
JESITEIbHOCTH, OCHOBHBIX 3aKOHOMEPHOCTSX (YHKIIMOHUPOBAHUS OOBEKTOB MPOGeCCHOHATBHON
JeATEeTIbHOCTH, METOJIOB ¥ QJITOPUTMOB PEIICHUS TPAKTUYECKUX 3a]1a4;

— 0a30BBIi  ypOBEHb OCBOCHHS, MPEBHINICHHE MHUHUMAIbHBIX  XapaKTEPUCTHUK
c(hOpMUPOBAHHOCTH  KOMIETEHIIMWA; TO3BOJISIET  peliaTh TUIOBBIE  3a/Jaud, [PUHUMATH
npodeccuoHaNbHbIE W YIPABICHYECKUE PEIICHHs [0 W3BECTHBIM arOpUTMaM, MpaBWIaM U
METOIUKAM;

— BBICOKHH YpPOBEHb OCBOCHHS, MAKCMMAJIbLHO BO3MOXKHAsI BBIPAKEHHOCTh XapaKTEPUCTUK
KOMIIETEHIIM; IpeanoiaraeT roTOBHOCTh peliaTh NPaKTUYECKHUE 3aa4l MOBBIIIEHHOM CII0AKHOCTH,
HETHUIIOBBIE 3a/lau, MPUHUMATh NMPOGECCHOHATBHBIE M YIPABICHUYECKUE PEIICHUS B YCIOBHSIX
HEIMOJIHOW  ONpPENEN€HHOCTH, TMPU  HEJOCTATOYHOM  JIOKYMEHTaJbHOM, HOPMATHUBHOM H
METOIUYECKOM 00€CTICUEHHH.



2. llepeyeHb KOMINETEHIUI, B ()OPMHUPOBAHUMN KOTOPBIX Y4aCTBYET

AUCHHUILIMHA.

IIporpaMMa KOHTPOJIbHO-OLEHOYHBIX MEPONIPUATHIA.
IToxka3zaresin OEHUBAHUSA KOMIECTCHIUA, KPUTEPUH OLCHKHU

JucuummuHa «OKOHOMETPUUECKHEe MOJETH M METOAbD» Yy4acTBYyeT B (OPMHUPOBAHUU
KOMIIETEHLIH:
OIIK-5. CmocobeH HCmoiab30BaTh COBPEMEHHBIE HWH(OOPMAIMOHHBIE TEXHOJIOTHH H
MPOrpaMMHBIEC CPEJICTBA MIPH PEIICHUN TPO(HECCHOHATBHBIX 3a7a4
IIporpaMmma KOHTPOJIbHO-OLEHOYHBIX MEPONPUATHI

o4Hasi popmMa 00yYeHHUs

Ne

HaumenoBanue
KOHTPOJIBHO-
OIICHOYHOTO
MEPOTIPUITHS

OOBEKT KOHTPOJIA

Kon
HMHIMKATOpa
JTOCTHIKCHUS

KOMIICTCHI[UH

HanmMeHnoBaHue OLIEHOYHOTO
cpencta (popma
TIPOBEACHUA*)

1 cemecTp

1.0

Pasnea 1. IlpeaMer ¥ OCHOBHBbIE 331244 IKOHOMETPUKH, NAPHbIN KOPPeJSIMHOHHBIH M perpecCMOHHbINI

AHaJIN3
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Texkylmuil KOHTPOJIb

Tema 1.1. "OcHOBBI
skoHoMeTpuKu". [ToHsTHE
SKOHOMETPHUKH. DTaIbl
SKOHOMETPHUYECKOTO
MozenupoBanus. OCHOBBI TEOPHU
BEPOSITHOCTEN U MaTEMaTUYECKON
CTaTUCTHUKHU.

OIIK-5.1
OIIK-5.2

Pa3HoypoBHEBbIC 331241
(3amaHus/TICBMEHHO)

1.2

Tekylmuil KOHTPOJIb

JlaboparopHas pabota Ne 1.
«3HAaKOMCTBO C 3KOHOMETPHUIECKUM
maketoM Gretly. M3yuenne
(YHKIIMOHAIBHBIX BO3MOKHOCTEH
9KOHOMeTpHyecKkoro nakera Gretl.

OIIK-5.1
OIIK-5.2

JlabopaTopnas paboTa
(TICEMEHHO/yCTHO)

1.3

Texkylmuii KOHTPOJIb

Tema 1.2. «ITapHblit
KOPPENSIUOHHBIN U PErPeCCHOHHBII
aHanu3y. KoppemsiMoHHbIN aHaIU3.
Brr6opounsiii ko3ddurment
JINHEHOU KOPPEJISILIUY U IIPOBEPKa
€ro 3HaunMoctu. Mozeins napHoit
nuHeitHo! perpeccun. OrieHBaHKE
HEHM3BECTHBIX MTapaMeTPOB MapHOH
perpeccuy METOJJOM HaUMEHBIINX
KBaJ[paTOB B MATPHYHOM BHJIE.
Haxoxxnenne noBepuTeIbHBIX
HMHTEPBAJIOB IapaMETPOB PErPECCHHU.

OIIK-5.1
OIIK-5.2

Pa3noypoBHeBbIe 3a1aun
(3a1aHU/TTMCEMEHHO)

1.4

Tekylmuid KOHTPOJIb

Jlaboparopnas pabota Ne 2.
«KoppenauoHHslil aHaIu3 U
Hayaya perpeCCHOHHOTO aHAJIN3ay.
[NomyueHne MpakTHUECKUX HABBIKOB
BBISIBIICHUS KOPPEISALIMOHHON CBSI3H
MexX 1y nepeMeHHbIMH. OLieHuBaHNe
HEU3BECTHBIX MapaMeTPOB MapHOI
JIMHEWHOW PEerpeccuy B MaKeTe
Gretl.

OIIK-5.1
OIIK-5.2

JlabopaTopHnas paboTa
(TIMCEMEHHO/yCTHO)
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Texkyluii KOHTPOJIb

Tema 1.3. «Ananu3 mojeieit
MapHOW TMHEIHOH perpeccuu.
Henuneiinsle Moenu u ux
nuHeapu3anusy. [Iposepka
3HAYUMOCTHU KO3 PHUIIMEHTOB
NIapHOM pPErpeccuu ¢ MOMOILBIO t-
kputepust CTbIOJICHTA.
Bepuduxanus mogenu.
Koadhdunment nerepmunanuu.
[IpoBepka 3HAYMMOCTH PErpeccuy B
LIeJI0M ¢ IIoMo1bio F-kpurepus
@umepa. Koapuunent

OIIK-5.1
OIIK-5.2

Pa3HoypoBHeBbIe 3a1auu
(3amaHus/TUICHMEHHO)




anactryHOCTH. HTEpTpeTaus
Pe3yNbTaTOB MOJICTUPOBAHHUSL.
ToueyHble U UHTEPBAIbHbBIE
MPOTHO3bL. MoJieny napHoit
HEJMHEWHOHN perpeccum.

1.6

Texymuit KOHTPONIb

JlaboparopHas padota Ne 3.
«ITapHbIit perpecCHOHHBIH aHAIH3.
Henuneiinbie perpeccumy.
[onyueHne npakTUUECKUX HABBIKOB
aHanIu3a Mojesel mapHoi IMHeHHOH
perpeccuy, BEIOOpa CTPYKTYpHOI
crenu(prUKay 1 OLCHUBAHUSA
rapamMeTpoB MAPHOU HETUHEWHOMN
perpeccun B makete Gretl.

OIIK-5.1
OIIK-5.2

JlabopaTopHas padbota
(TIMCEMEHHO/YCTHO)

2.0

Pa3gen 2. MHoKeCTBEHHBII perpecCHOHHBIN aHAJIN3

2.1

Tekylmuil KOHTPOJIb

Tema 2.1. «MHOXKECTBEHHBIN
PErpecCHOHHbII aHAIH3Y.
OueHrBaHNE HEU3BECTHBIX
rapamMeTpoB MHOXKECTBEHHOM
perpeccuu MeToI0M HauMEHBIINX
KBaJIpaToB B MaTPU4YHOM BHJIE.
Haxoxnenne 10BepUTeIbHBIX
MHTEPBAJIOB [TapaMETPOB PErPECCHUH.
ITpoBepka 3HaUUMOCTH
KOX(PHUIHIEHTOB MAPHOH perpeccuu
¢ moMouIpio t-kputepust CThIOICHTA.
[TpoBepka 3HaUUMOCTH PETPECCHH B
LIeJIOM ¢ TIoMoInbio F-kpurepust
Ouiuepa. Toueuynsie u
HMHTEpBaJIbHbIE IPOTrHO3bl. Mojenu
¢ (UKTHBHBIMU NEPEMEHHBIMH.
MynbTHKOIIHHEapHOCTh. CrIoco0BI
OOHapyXeHHs ¥ yCTPaHEHUsI
MYJIbTHKOJUIMHEAPHOCTH.

OIIK-5.1
OIIK-5.2

PasHoypoBHEBbIC 331241
(3amaHus/TICBMEHHO)

2.2

Texkylmuii KOHTPOJIb

Jlaboparopnas pabota Ne 4.
«MHO€ECTBEHHBII pErpECCUOHHBII
aHayu3y». [lonyuenue npakTuyeckux
HaBBIKOB ITOCTPOEHHS MOienei
MHOKECTBEHHOU JTMHEHON
perpeccuu, BbISIBICHUS U
ycrpaneHus 3¢ dekra
MYJIBbTUKOJUIMHEAPHOCTH MEXKTY
perpeccopamu B nakere Gretl.

OIIK-5.1
OIIK-5.2

Jlaboparopnas pabota
(TIMCEMEHHO/YCTHO)

2.3

Texkylmuid KOHTPOJIb

Tema 2.2. «IIpobnema
TeTePOCKEAACTHIHOCTH.
Koppexkust cTanfapTHBIX OMNO0K
KOX((PHUIIEHTOB PErPECCHH B
YCIIOBUSIX T€TEPOCKEIACTHIHOCTH.
OOHapyxeHue
TeTepOCKEAACTHIHOCTH
rpauIecKuM crocodom, ¢
IIOMOILBIO TECTA YalTa U TecTa
TlNonadensna-Ksanara. Ycrpanenue
reTePOCKEAACTUIHOCTH C ITOMOIIBIO
B3BemieHHoro MHK.

OIIK-5.1
OIIK-5.2

Pa3HoypoBHEBbIE 331241
(3amaHus/TICHMEHHO)
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Texkylmuii KOHTPOJIb

Jlaboparopuas pabota Ne 5.
«"eTepockeqaCTUHIHOCTD OIMUOOK
perpeccumny. [lonyuenue
MPaKTUIECKUX HABBIKOB
TIOCTPOCHHSI U aHATH3a
PETPECCUOHHBIX MOJIETICH ¢
reTepoCKeaCTUUHON ClTyyaitHOI
cocrapiritoniei B makere Gretl.

OIIK-5.1
OIIK-5.2

Jlaboparopnas pabota
(MMCHMEHHO/YCTHO)

3.0

Pa3nen 3. BpeMeHHue PsAdbl U CHCTEMbI JKOHOMETPHUYECCKHUX ypaBHelmﬁ

3.1

Texkymuii KOHTPONIb

‘ Tema 3.1. «BpemeHHBIE psiabl (4acTb ‘

OIIK-5.1

‘ Pa3H0yp0BHeBLI€ 3aJa4yun




1)». ITocTpoeHue TpEHIOBBIX
MoJiesield BpEMEHHBIX PSIJIOB.
ABTOKOppesLuUs ypoBHEH
BPEMEHHOT'O Psijia U MOAEIHPOBaHUE
LUKJIMYECKUX KOJIeOaHHH.
OOHapyXeHHe aBTOKOPPEISIHT
omnOOoK perpeccuu rpauIecKum
CII0CO00M, C ITOMOIIIBIO TECTA
Hapbuna-Yotcona u tecta bpoiima-
Tondpu.

OIIK-5.2

(3amaHus/TUICHMEHHO )

3.2

Texkyluii KOHTPOJIb

JlabGopaTophast padota Ne 6.
«MoIenpoBaHie COCTABIIIOIINX
BPEMEHHOT0 psiia. ABTOKOPPEIALHS
omrnbox». Iloxydaenune
MPaKTHYECKUX HABBIKOB
MOZEIUPOBAHUS COCTABIIIIONINX
BPEMEHHOI'0 psilia, TECTUPOBAHUS
ABTOKOPPEISILIAKA OCTATKOB U
nporuo3uposanus B makete Gretl.

OIIK-5.1
OIIK-5.2

JlabopaTopnas paboTa
(TIMCEMEHHO/yCTHO)

3.3

Texkyluii KOHTPOJIb

Tema 3.2. «BpeMeHHBIE psiIBI (4aCTh
2)». UccnenoBanue
ABTOPETPECCHOHHBIX MPOIIECCOB
AR(p) Ha CTaLlMOHAPHOCTE.
ABTOKOppENsIMOHHAs QYHKLUS U
YyacTHasi aBTOKOPPENIALHOHHAs
(GYHKIMS AJ151 aBTOPErPECCHOHHBIX
npoueccoB AR(p) u npoiieccoB
CKoJb3siIero cpeanero MA(q).
Monenu ARMA.

OIIK-5.1
OIIK-5.2

Pa3HoypoBHeBbIe 3a1aun
(3a1aHM1/TTMCHMEHHO )

3.4

Texkyluii KOHTPOJIb

Jlaboparopnas pabota Ne 7.
«Mopenu aBTOperpeccuu-
cKob3sIero cpeanero ARMAY.
IlonyyeHue npakTHUECKUX HABBIKOB
aHaM3a U MPOTHO3UPOBAHUS
BPEMCHHBIX PSIOB C TOMOIIBIO
moxenein ARMA B nakere Gretl.

OIIK-5.1
OIIK-5.2

JlabopaTopHnas pabota
(TIMCEMEHHO/YCTHO)

3.5

Tekylmuid KOHTPOJIb

Tema 3.3. «Cuctemsl
SKOHOMETPUYECKUX YPAaBHEHUN».
Heo0Oxoaumoe 1 1ocTaTOUHOE
YCIOBHE UICHTHOHIIUPYEMOCTH
CHCTEM OTHOBPEMEHHBIX
ypaBHeHU. OLleHUBaHUE CUCTEM
OJTHOBPEMEHHBIX YpaBHEHHIMA
KOCBCHHBIM U JIBYXIIIarOBBIM
METOJIOM HaMEHBIIINX KBaJIPaToB.

OIIK-5.1
OIIK-5.2

Pa3HoypoBHEBbIE 331241
(3amaHus/TICHMEHHO)

3.6

Tekylmuid KOHTPOJIb

JlaboparopHas pabota Ne 8.
«CucremMbl 5KOHOMETPHUUECKUX
ypaBHeHui». [lonyuenue
MIPAaKTHYECKNX HABBIKOB
OLICHWBAHMS CHCTEM
3KOHOMETPUUECKUX YPaBHEHUH B
nakere Gretl.

OIIK-5.1
OIIK-5.2

JlabopaTopHnas paboTa
(TIMCEMEHHO/YCTHO)

3.7

Tekymuii KOHTPONIb

Hrorosoe 3ansTue

OIIK-5.1
OIIK-5.2

PaszHoypoBHEBBIE 3a1aUH
(3amaHus/TTICHMEHHO)

IIpomexyTounas
aTTecTays

OIIK-5.1
OIIK-5.2

Dk3aMeH (cobecenoBaHme)
DK3aMeH - TeCTUPOBaHHE
(KOMIIBIOTEpHBIE TEXHOJIOTHH)

IIporpaMmma KOHTPOJIbHO-0IEHOYHBIX MEPONIPUATHI

0YHO-3204Has popma

o0y4eHHst
HanmenoBanue Kon
KOHTDOJILHO HHIMKATODA HanmeHnoBanue OIeHOYHOTO
Ne P OOBEKT KOHTPOJIA P cpencraa (popma
OLIEHOYHOI'0 JIOCTHOKEH S *
TpOBEICHUS*)
MEPOTIPHUSTHS KOMIIETEHIIHH




1 cemecTp

1.0

Paznen 1. [Ipeamer U OCHOBHBIE 3a1a4H IKOHOMETPHKH, NAPHBIi KOPPeJSINMOHHBIH U perpecCHOHHBIH

AaHaJIn3
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Tekylwuii KOHTPOJIb

Tema 1.1. "OcHOBBI
skoHoMeTpuKu". [ToHsTHE
SKOHOMETPHKH. JTaITbl
SKOHOMETPHIECKOTO
MoaenupoBaHusi. OCHOBBI TEOPHU
BEPOSITHOCTEN U MaTEMaTHYECKON
CTaTHCTHKH.

OIIK-5.1
OIIK-5.2

Pa3HoypoBHEBEIE 3a1auK
(3amaHus/TUICHMEHHO)

1.2

Tekylmuil KOHTPOJIb

JlabGopatopnast padota Ne 1.
«3HAKOMCTBO € SKOHOMETPUYESCKUM
makeToM Gretly. M3yuenne
(YHKIMOHAIBHBIX BO3MOXKHOCTEH
SKOHOMeTprdecKkoro nakera Gretl.

OIIK-5.1
OIIK-5.2

JlabopaTopnas paboTa
(TIMCEMEHHO/yCTHO)

13

Texkylmuil KOHTPOJIb

Tewma 1.2. «IlapHsrif
KOPPEJSIUOHHBIN U PErPECCUOHHBIN
aHasn3». KoppensunoHHbIl aHAIN3.
Brr6opounsriii ko3ddurment
JIMHEMHOW KOPPESLUM U IPOBEPKa
€ro 3HaYMMOCTH. Mozeab mapHOH
JnuHelHoi perpeccun. OnieHUBaHNE
HEM3BECTHBIX MapaMeTpOB MapHOH
perpeccuy METOJJOM HaUMEHBIIUX
KBaJpaTOB B MAaTPUYHOM BHUJIE.
HaxoxneHue noBepUTEIbHBIX
HHTEPBAJIOB NTAPaMETPOB PErPECCHH.

OIIK-5.1
OIIK-5.2

PasHoypoBHeBbIe 331241
(3amaHus/TICBMEHHO)

14

Texkyluii KOHTPOJIb

Jlaboparopnas pabota No 2.
«KoppenauoHHslit aHaIu3 U
Hayaja perpecCHOHHOIO aHaIu3ay.
[TomyyeHne NpakTHYECKUX HABBIKOB
BBISIBJICHUSI KOPPEIIAIIUOHHON CBSI3U
MeXy nepeMeHHbIMU. OLieHuBaHNe
HEHM3BECTHBIX NApPaMETPOB MapHOI
JIMHEIHON perpeccur B akeTe
Gretl.

OIIK-5.1
OIIK-5.2

JlabopaTopnas padota
(TIMCEMEHHO/YCTHO)

15

Texkyluii KOHTPOJIb

Tema 1.3. «AHanu3 monenen
NIapHOH JINHEHOU PErpeCcCUH.
Henuuelinsle MoaeIn U UX
nmuHeapu3anusny. [IpoBepka
3HaYNUMOCTHU K03 PUItneHToB
TIAPHOW PETPECCHH C TIOMOMIBIO t-
kpurepust CTBIOJICHTA.
Bepudukanus momemu.
Koadhdunuent nerepmunanuu.
[IpoBepka 3HAUUMOCTHU PETPECCHU B
LIEJIOM C noMoLbro F-kpurtepust
Oumepa. Koadpuumenr
3nacTuyHOCTU. MHTEpnperanus
pe3yIBTaTOB MOJACTHPOBAHUS.
ToueyHble U UHTEPBAIbHbBIE
MPOrHO3bl. MoJenu napHoit
HEJIMHEHHOHN perpeccum.

OIIK-5.1
OIIK-5.2

Pa3noypoBHeBbIe 3a1aun
(3a1aHU/TTMCEMEHHO)

1.6

Tekymuii KOHTPONIb

Jlaboparopuas pabota Ne 3.
«[TapHbIil perpecCHOHHBIN aHANH3.
Henuneiinslie perpeccum».
[TomyueHne NpakTUUECKUX HABBIKOB
aHanu3a Mojenel mapHoO! JIMHEHHOH
perpeccuu, BEIOOpa CTPYKTYpHOM
crienudUKay 1 OLlCHUBAHUS
rapaMeTpoB apHOU HETMHEWHOU
perpeccuu B makete Gretl.

OIIK-5.1
OIIK-5.2

JlabopaTopHast paboTa
(TIMCEMEHHO/YCTHO)

2.0

Pa3gen 2. MHOKeCTBEHHBII perpecCHOHHBIN aHAJIN3

2.1

Texkyluii KOHTPOJIb

Tema 2.1. «MHOXECTBEHHBII
PETPECCHOHHBIN aHATIH3Y.

OIIK-5.1
OIIK-5.2

Pa3noypoBHeBbIe 3a1auun
(3aaHUS/TICEMEHHO)




OueHnBaHNE HEN3BECTHBIX
apaMeTpOB MHOXKECTBEHHOI
perpeccuy METOJJOM HaUMEHBIIIUX
KBaJpaTOB B MAaTPUYHOM BHUJIE.
Haxoxnenue noBepuTeIbHBIX
HMHTEPBAJIOB ITapaMeTPOB PErPECCHU.
IIpoBepka 3HauUMOCTH

KO3 PHUIHIEHTOB TAPHOH perpeccuu
¢ moMouIpio t-kputepus CTbIOICHTA.
ITpoBepka 3HaUUMOCTH PETPECCHH B
LIeJI0M ¢ oMo1bio F-kpurepus
Ouiuepa. Toueynsle U
HMHTEpBaJIbHbIE IPOTHO3bI. Monenu
C (UKTHBHBIMHU NEPEMEHHBIMH.
MynbTHKOIIHHEapHOCTE. CrIoco0BI
OOHapyXEHHs ¥ yCTPaHEHUSI
MYJIbTUKOJUIMHEAPHOCTH.

2.2

Texkyluii KOHTPOJIb

Jlabopatophas padota Ne 4.
«MHOXECTBEHHBIH pPerpecCHOHHBIN
aHayu3». Ilonyuenue npakTuyeckux
HaBBIKOB IIOCTPOCHUS MOJIEIIEH
MHO>KECTBEHHO! JINHEHHOU
perpeccuy, BbISBICHHUS U
ycrparenus 3¢ dekra
MYJIbTUKOJUTHHEAPHOCTH MEXILY
perpeccopamu B nakete Gretl.

OIIK-5.1
OIIK-5.2

JlabopaTopHast pabota
(TIMCEMEHHO/YCTHO)

2.3

Tekylmuil KOHTPOJIb

Tema 2.2. «IIpobiema
reTePOCKEAACTUIHOCTHY.
Koppekuust cTaHIapTHBIX OLIHOO0K
KOX(PHUIIEHTOB PErpECcCH B
YCIIOBHSX TETEPOCKEIACTHYHOCTH.
OO0HapyxeHHe
reTepPOCKEAACTUIHOCTH
rpauIecKuM cIocooom, ¢
NIOMOUIBIO TECTA YailTa U TecTa
TlNonadensna-Ksanara. Ycrpanenue
reTePOCKEAACTUYHOCTH C TOMOIIBIO
B3BenieHHoro MHK.

OIIK-5.1
OIIK-5.2

PasHoypoBHEBbIC 331241
(3amaHus/TICHMEHHO)
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Texkylmuii KOHTPOJIb

JlaboparopHas pabota Ne 5.
«["eTepocke1acCTHYHOCTH OMNOOK
perpeccumn». [lonyuenue
NPaKTUYECKHUX HAaBBIKOB
MOCTPOCHHUS U aHAJIN3a
PEeTrpecCuOHHBIX MOJIeNeH ¢
TreTePOCKEAACTUYHON CIIy4aliHON
cocrasiisronei B makere Gretl.

OIIK-5.1
OIIK-5.2

JlabopaTopnas pabota
(IIMCEMEHHO/YCTHO)

3.0

Paznen 3. BpeMeHHble PsAAbl U CHCTEMbI JKOHOMETPHUYECCKHUX ypaBl—[e]—leI

3.1

Texkylmuii KOHTPOJIb

Tewma 3.1. «BpeMeHHBIE psiIBI (4aCTh
1)». IlocTpoeHne TPEHIOBBIX
MoJieTiell BpEMEHHBIX PSIIOB.
ABTOKOppENsLUs ypOBHEN
BPEMEHHOTO PsiJia ¥ MOJSIINPOBaHHE
LUKITHYECKUX KOJIEOaHMIA.
OObHapy)XeHHe aBTOKOPPEIAINT
omnOOoK perpeccuu rpaduaecKkum
Cr1oco00M, ¢ IIOMOLIBIO TECTa
HapOuna-YorcoHa u tecra bpoiima-
Tondpu.

OIIK-5.1
OIIK-5.2

Pa3noypoBHeBbIe 3a1auu
(3amaHus/TUCHMEHHO)

3.2

Texymuii KOHTPONIb

Jlaboparopuas pabota Ne 6.
«MoienupoBaHue COCTABJISIONINX
BPEMEHHOTO Psijia. ABTOKOPPEIISAIIUSL
omubok». [Toxydenue
MIPAKTUICCKUX HABBIKOB
MOJICIIUPOBAHHSI COCTABIIFOIIUX
BPEMEHHOTO PsiJia, TECTHPOBAHUS

OIIK-5.1
OIIK-5.2

JlabopaTopHast paboTa
(TIMCEMEHHO/YCTHO)




aBTOKOPPEISIIIMU OCTATKOB U
nporHoszuposanus B nakere Gretl.

Tema 3.2. «BpemeHHbIe psibl (4acTh
2)». UccnenoBanue
ABTOPETPECCHOHHBIX MPOLIECCOB
AR(p) Ha CTaIMOHAPHOCTE.

33 Texymuit KOHTPOTb ABTOKOppENsIIMOHHAs QYHKLUS 1 OIIK-5.1 Pa3zHoypoBHEBEIE 3a1aun
YaCTHAas aBTOKOPPEIALIMOHHAS OIIK-5.2 (3a1aHUs/TMCHMEHHO)
(YHKIMS 17151 aBTOPErPECCHOHHBIX
mporeccoB AR(p) u mporeccos
cKoub3siero cpeanero MA(q).
Mogem ARMA.
Jlabopatopnast padota Ne 7.
«Mogenu aBTOperpeccun-
ckoub3siero cpeanero ARMAY. OITK-5.1 JlaGopatopuas paGota
3.4 Texyuwmii konTpoab | [lodyueHne NpakTUUECKUX HABBIKOB OHK-5. 5 (IHChMeHHO/YCTHO)
aHaJIM3a ¥ IPOTHO3MPOBAHMS
BPEMEHHBIX PSIJIOB C TOMOIIBIO
moxeneri ARMA B nakere Gretl.
Tema 3.3. «Cucremsl
SKOHOMETPUYECKUX YPAaBHEHUN».
HeoGxonnmoe u 1octaToqHOE
YCIIOBHE HICHTHOUIHMPYEMOCTH OIIK-5.1 PasHoypoBHEBBIE 3a1a4H
3.5 Texymmwif KOHTPOIb | CHCTEM OJHOBPEMEHHBIX OHK-SI > (3a1aRUA/MHCHMEHHO)
ypaBHeHH. OLIEHUBaHUE CUCTEM '
OJTHOBPEMEHHBIX YpaBHEHUH
KOCBEHHBIM U JBYXIIarOBBIM
METOJIOM HauMEHBIINX KBAJPATOB.
JlabopartopHas pabota Ne §.
«CucremMbl 5KOHOMETPHUIECKUX
. ypasHeHuiD. Tlonysenne OIIK-5.1 JlabopaTopnas paboTa
3.6 Texymuii KOHTPOIb | MPAKTHYECKUX HABBIKOB OINK-5.2 (ITHChMEHHO/YCTHO)
OLICHUBAHMS CHCTEM
3KOHOMETPUUYECKHUX YPaBHCHUH B
nakere Gretl.
TipomesxyTouHas OIK-5.1 DK3aMeH (cobeceToBaHUE)
aTTecTamms OINK-5.2 DK3aMeH - TeCTUpOBaHHE
(KOMITBIOTEPHBIC TEXHOJIOTHH)
IIporpamMmMa KOHTPOJIbHO-OLEHOYHBIX MEPONPUATHI 3a04Has popma 00y4eHHs
HaumenoBanue Kong
HanmeHnoBaHue OLIEHOYHOTO
Ne KOHTPOJIBHO= OOBEKT KOHTPOJIA HHAKATOpa cpenctsa (popma
OILIEHOYHOTO JOCTHKEHHS TIpoBeICHHA*)
MEpOIIPHUSITHS KOMITCTEHIINU
1 kypc, ceccusi yCTAHOBOYHAs
1.0 Pazpnen 1. IIpeamer u ocHOBHBIE 3a]a4H IKOHOMETPUKH, NAPHBIHi KOPPEJSINMOHHBINH U perpecCHOHHbIN
aHaJu3.
Tema 1.1. "OcHOBBI
skoHoMeTpuku". [ToHsTHE
11 T N SKOHOMETPHKH. DTallkI OIIK-5.1 Pa3zHoypoBHeBbIE 3a1aun
. eKYIIUI KOHTPOJIb | SKOHOMETPUYECKOTO OITK-5.2 (3a1HUA/MTHCHMEHHO)
MoenupoBaHust. OCHOBBI TEOPHU
BEPOSITHOCTEN U MaTEMaTHUYECKON
CTAaTHUCTHUKH.
JlabopartopHnas padora Ne 1.
«3HAKOMCTBO C 3KOHOMETPHIECKUM
1.2 Texymmii konTpoas | makerom Gretly. M3yuenne 82?2 ; &f&l;::s:/aﬂc Tp:?;na
(hyHKIIMOHATEHBIX BO3MOYKHOCTEH ' Y
sKOHOMeTpHuyeckoro nakera Gretl.
Tema 1.2. «[lapHsIif
3 KOPPEJSIIHOHHBIN 1 perpecvcnonnmﬁ OITK-5.1 PasHOYPOBHEBbIC 3a1auH
13 Tekymuii KOHTposb | aHaIMU3». KoppenaunoHHbIN aHaIN3. OIIK-5.2 (3a1@HMA/THCHMEHHO)

Bri6opounsrit ko3¢ durpent
JIMHEMHON KOPpEJSILIMM U IPOBEPKa




ero 3HayuMocTH. Mojesns napHou
JIuHeNHoU perpeccun. OLeHUBaHUE
HEHU3BECTHBIX MapaMeTpOB MapHOIl
perpeccur METOJJOM HaUMEHBIINX
KBaJpaTOB B MaTPUUHOM BUJE.
HaxoxxneHne noBepUTEIbHBIX
WHTEPBAJIOB TAPAMETPOB PETPECCHH.

14

Tekymuii KOHTPOJIb

JlabopatopHras pabdora Ne 2.
«KoppesaunoHHbIi aHan3 U
Hayajia perpecCHOHHOTO aHaIH3ay.
[MTonyueHne MPaKTUYECKUX HABBIKOB
BBIIBJICHUSI KOPPEIAMOHHON CBSI3H
MEXAy nepeMeHHbIMU. OIeHUBaHNE
HEHU3BECTHBIX NTapaMETPOB MapHOH
JIMHENHOMN perpeccuy B akeTe
Gretl.

OIIK-5.1
OIIK-5.2

JlabopaTopHas padota
(TIMCEMEHHO/yCTHO)

1.5

Tekymuii KOHTPOJIb

Tema 1.3. «AHanu3 moaenein
MapHOM JINHEHHOM PErPECCUM.
Henunelnsle Moaeu U ux
nmuHeapu3anus». [Iposepka
3HaYUMOCTH K0A()(HUIIICHTOB
MapHOH perpeccuu ¢ MOMOIIBIO t-
kputepus CThIOJICHTA.
Bepudukanus Mmoaenu.
Koa¢pduuuneHt nerepMuHaIium.
IIpoBepka 3HAUMMOCTH perpeccuu B
LesnoM ¢ noMoiuso F-kpurepust
Oumepa. Koaddunment
anacTu4HOCTH. VIHTepperanms
PE3yNIbTaTOB MOJCIUPOBAHNS.
TodeuHbIe ¥ HHTEPBAJILHBIC
MpOrHo3sl. Mojenu napHoi
HEJIMHEWHOMN perpeccuu.

OIIK-5.1
OIIK-5.2

Pa3noypoBHeBbI€ 3a1aun
(3a1aHU/TTMCHMEHHO )

1.6

Tekymuii KOHTPOJIb

JlabopatopHras pabota Ne 3.
«ITapHBIi perpecCUOHHBIN aHaIH3.
Henuneitnsie perpeccum.
[MTonyueHne MpakTHYECKHX HABBIKOB
aHanu3a Mojesel napHoi TuHeHHoN
perpeccu, BBIOOpa CTPYKTYypHOI
crienuduKaIy 1 OLEHUBAHUS
rnapaMeTpoB apHOW HEJTMHEHHOH
perpeccun B nakete Gretl.

OIIK-5.1
OIIK-5.2

JlabopaTopHnas paboTa
(TIMCEMEHHO/YCTHO)

2.0

Pasnen 2. MHoOkecTBEeHHbI perpecCHOHHbIN aHAJIN3.
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Tekymuii KOHTPOJIb

Tema 2.1. «MHOXeCTBEHHBII
PErpeccHOHHBIH aHAIH3Y.
OrneHNBaHNE HEM3BECTHBIX
apaMeTpOB MHO>KECTBEHHOM
perpeccuy MeTo1I0M HaMMEHBIINX
KBa/IpaToB B MaTPUIHOM BHJIE.
Haxoxnenne 1oBepuTEIbHBIX
MHTEPBAJIOB MTaPaAMETPOB PETPECCHH.
[IpoBepka 3HAaUMMOCTH

K03 PHUIINEHTOB MapHOH perpeccuu
¢ momonisio t-kpurepus CThIOCHTA.
ITpoBepka 3HAYMMOCTH perpeccuy B
1esnoM ¢ nomouisto F-kpurepus
Oumepa. ToueuHsle U
UHTepBaJIbHbIE IPOTHO3bI. Moaenu
¢ (QUKTHUBHBIMH NTEPEMEHHBIMH.
MynbTukomIMHEapHOCTh. CIIocoOBI
00OHapy)XeHHS ¥ yCTPaHEHUS
MYJIBTHKOJUTHHEAPHOCTH.

OIIK-5.1
OIIK-5.2

Pa3noypoBHeBbIe 3a1auu
(3amaHus/TUCHMEHHO)

2.2

Texymuii KOHTPOJIb

Tema 2.2. «[IpoGema
reTepOCKEAACTHIHOCTHY.
Koppekius craHiapTHBIX OIHO0K

OIIK-5.1
OIIK-5.2

PasHoypoBHEBBIE 3a1a4n
(3amaHus/TICBMEHHO)




K03 (HUITUEHTOB PETPECCHH B
YCIIOBHSIX T€TEPOCKEIACTUYHOCTH.
OOHapyxeHue
TeTePOCKEAACTUUHOCTH
rpaguYecKuM crocooom, ¢
MOMOIIIBIO TecTa YaiiTa u Tecta
Tlomndensna-Keanara. Ycrpanenue
TeTePOCKEAACTUIHOCTH C TIOMOIIBIO
B3BemeHHoro MHK.

3.0

Pasnen 3. Bpemennsb

1€ PAJAbI U CUCTEMbI 9JKOHOMETPUHIECK

UX YPaBHEHMIi.

3.1

Tekymuii KOHTPOJIb

Tema 3.1. «BpemenHsIe paas! (4acTb
1)». IlocTpoeHue TpeHJ0BbIX
MoJiesield BpeMEHHBIX PSIJIOB.
ABTOKOppEIALHS yPOBHEH
BPEMEHHOT'0 psijia U MOJICIUPOBAHUE
LUKJIMYECKUX KOJIeOaHHH.
OO6HapyKeHHe aBTOKOpPESILUU
OomMOOK perpeccuu rpahuIeckumM
C11oco00OM, C IIOMOIIIBIO TECTA
Jap6una-YotcoHa u Tecta bpoiima-
Tondpu.

OIIK-5.1
OIIK-5.2

PasHoypoBHEBBIE 3a/1a4H
(3a1aHUS/TIUCEMEHHO)

3.2

Tekymuii KOHTPOJIb

JlabopatopHras padota Ne 6.
«MoienmupoBaHue COCTABIISIOIINX
BPEMEHHOTO psia. ABTOKOPPEIAIIHL
ommboky. [TomyueHune
MPaKTHYECKAX HABBIKOB
MOJICTUPOBAHHUS COCTABIISIOIINX
BPEMEHHOTO psifia, TECTUPOBAHUS
ABTOKOPPEIALNMU OCTAaTKOB U
nporHo3upoBanus B nmakete Gretl.

OIIK-5.1
OIIK-5.2

JlabopaTopHnas padoTa
(TIMCEMEHHO/yCTHO)

3.3

Tekymuii KOHTPOJIb

Tema 3.2. «BpemeHHbIC pAas (4aCTh
2)». UccaenoBanme
aBTOPETPECCHOHHBIX MPOIIECCOB
AR(p) Ha cTaLIMOHAPHOCTS.
ABTOKOppEIIOHHAs (YHKLIUS U
JacTHast aBTOKOPPEIALHOHHAS
(yHKIMS 1J1s1 aBTOPErPECCHOHHBIX
npoueccoB AR(p) u mporieccon
cKonb3smIero cpeaHero MA(q).
Mopemn ARMA.

OIIK-5.1
OIIK-5.2

Pa3HoypoBHeBbIe 3a1aun
(3a1aHU/TTMCEMEHHO)

3.4

Tekymuii KOHTPOJIb

JlabopatopHuas padota Ne 7.
«Mogenu aBTOperpeccun-
cKonp3smIero cpeaaero ARMAY.
[TonyueHue npakTHUECKUX HABBIKOB
aHaM3a 1 MPOTHO3UPOBAHUS
BPEMEHHBIX PS/IOB C TOMOIIBIO
mozaenei ARMA B nakere Gretl.

OIIK-5.1
OIIK-5.2

JlabopaTopnas pabota
(TIMCEMEHHO/YCTHO)
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Texymuii KOHTPOIb

Tema 3.3. «Cucremsl
9KOHOMETPUUECKHUX YPaBHEHUN.
HeobxonuMmoe u moctaToqHOE
YCIIOBHE UICHTH(DHIIUPYSMOCTH
CUCTEM OJHOBPEMEHHBIX
ypaBHeHH. OLIEeHUBaHUE CUCTEM
O/IHOBPEMEHHBIX YpaBHEHUI
KOCBEHHBIM U ABYXIIarOBbIM
METOJIOM HAUMEHBIITNX KBaIPaTOB.

OIIK-5.1
OIIK-5.2

PaszHoypoBHEBBIE 3a1aUH
(3amaHus/TICBMEHHO)

3.6

Texymuii KOHTPOIb

JlabopartopHnas pabdora Ne 8.
«CucTeMbl JKOHOMETPUIECKHUX
ypaBHeHU». [Tomyuenue
MPaKTUYECKHUX HABBIKOB
OIICHUBAHMS CUCTEM
9KOHOMETPUUYECKUX YPaBHEHUH B
nakere Gretl.

OIIK-5.1
OIIK-5.2

JlabopaTopHast paboTa
(TIMCEMEHHO/YCTHO)

1 kypc, ceccusi 3SMMHSAS

Texymuii KOHTPOJIb

Pazgen 1. [IpenmeT u OCHOBHBIE

OIIK-5.1

‘ Konrponbnas pabora (KP)




3a/1a9¥ SKOHOMETPUKH, TTAPHBIH OIIK-5.2 (TMCHMEHHO)
KOPPEJSILIUOHHBIN U PErpecCUOHHbBIN
aHaIM3.

Paznen 2. MHOXeCTBEHHBII
PErpeECCUOHHBIN aHaJU3.

Paznen 3. BpeMenHnsle psiibl 1
CHCTEMBI ’KOHOMETPHIECCKIX

YpaBHEHHH.

Paznen 1. IlpenmeT u OCHOBHBIE
3aJjaui SKOHOMETPUKH, TapHBIH
KOPPEALUOHHBIN U PerpeCcCUOHHBIN
aHaIu3.

Paznen 2. MHOXeCTBEHHBII
PErpecCUOHHBIN aHaIM3.

Paznen 3. BpemeHnHsle psizibl U
CUCTEMBI YKOHOMETPUUECKUX
YpaBHEHMH.

DK3aMeH (cobeceoBaHue)
DK3aMEH - TECTHPOBaHHUE
(KOMITBIOTEpHBIE TEXHOJIOTHN)

OIIK-5.1
OIIK-5.2

IIpomexxyTounas
aTTecTanus

*®opMa MpoBeIeHUsT KOHTPOJIbHO-OLEHOUYHOTO MEPOIPHUITHS: YCTHO, MMCbMEHHO, KOMITBIOTEPHBIE
TCXHOJIOTHUH.
Onucanue nokasareseid 1 KpuTepueB OLICHUBAHUS KOMIIETEH M.
Onucanue mKaJja OUeHUBAHUS

KoHTponp KkadecTBa OCBOCHHS JUCIHUIUIMHBI BKJIIOYAaEeT B Ce0s TEKYIIUH KOHTPOJIb
YCIIEBAEMOCTH U MPOMEXKYTOUHYIO aTTeCTalluio. TeKylmud KOHTPOJIb YCIEBAEMOCTH U
MPOMEKYTOUHAST ATTECTAUSI OOYYAIOMIMXCS IMPOBOJISATCS B IEISIX YCTAHOBICHHUS COOTBETCTBUS
JOCTHKEHUI  O0y4arommuxcs MO3TalmHbIM —TpeOoBaHUSIM 00pa3oBaTeNbHON MpOrpamMmbl K
pe3ynbraraM o0ydeHus U GOPMUPOBAHUS KOMITCTCHITHH.

Tekylmuii KOHTPOJIb YCIIEBAEMOCTH — OCHOBHOM BHUJ CUCTEMAaTHYECKOM IPOBEPKU 3HAHUU,
YMEHUM, HABBIKOB OOYyYalOIIMXCSA. 3ajadya TEKYIIEro KOHTPOJISI — ONEpPaTUBHOE U PETyJIspHOE
yhnpaBieHHEe y4yeOHOW JEeATENbHOCThIO OOYYaIOIIMXCS HA OCHOBE OOpaTHOM CBSI3M W
KOPPEKTUPOBKH. Pe3ysIbTaThl OLIEHUBAHUS YUUTHIBAIOTCS B BUJE CPEAHEN OLICHKH MPU MPOBEICHUU
IIPOMEXXYTOUYHOU ATTECTALIUH.

Jlnst  olleHMBAHUSL PE3yJbTATOB OOYYEHHUs HCIOJIB3YETCS YeThIpexOallibHas — IIKaja:
«OTJIIMYHOY, «XOPOIIOY», «YAOBIECTBOPUTEIHHOY, «HEYAOBICTBOPUTEILHO» U JBYXOabHas IIKaa:
«3aYTCHOY, «HE 3aUTCHOY.

IlepeueHb OLICHOYHBIX CPEACTB, HMCIOJIB3YEMBIX JUISI OLIEHMBAHUS KOMIICTCHIIMM, a TaKXe
KpaTKasi XapaKTepUCTUKA 3TUX CPEJICTB MPUBEICHBI B TAOJIHIIE.

Texymmii KOHTPOJIb

IIpencraBnenue
HanmeHnoBanue
Ne Kpatkas xapakTepucTrka OleHOUYHOTO CPEACTBa OLIEHOYHOI'0
OIICHOYHOT'O CPEJICTBA
cpenctea B @OC

Tunosoe 3aJaHue

C CACTBO JId IIPOBCPKH CHHI NPHMEHITh IIOJYYCHHBIC
P P P yM P y JJIA BBIIIOJTHCHU A

3HaHUA T10 3apaHee OHpe)ICHCHHOﬁ MCETOAUKE I PCIICHUSL

KonrponbHas padora o KOHTPOJBbHOMN
1 (KP) 3a]1a4 WK 331aHuil 10 pa3eny AUCIUIIINHEI. AGOTHL 10
MoskeT OBITh HCTOJB30BAHO ISl OICHKW 3HAHWUH, YMEHUH, P
pasnenam/TeMam
HAaBBIKOB U (MJIN) OTBITA JESITEIHHOCTH 00YJIarOIIUXCs
JUCTIATUTAHBI
Pa3znmuuarot 3agaun:
— PENpOAyKTUBHOIO YpPOBHsSI, TMO3BOJISIOIIME OLICHUBATb U
JIMarHOCTHPOBATh 3HAHHE (haKTHUECKOro Marepuaina (6azosble | Komriekr
MOHATHUS, aJITOPUTMBI, (AKTBI) W YMEHHE TIPABIIBHO | Pa3HOYPOBHEBBIX
HCTIOJB30BaTh CIEIMaIbHbIE TEPMUHBI U TIOHATHA, Y3HaBaHUE | 3a[ad U 3aJaHUH
Pa3zHoypoBHEBbIE
2 OOBEKTOB H3YYEHHS B paMKax OMNPEICICHHOTO pa3Jeia | WIH KOMIJICKTHI

3a1auu (3aJaHNsA)

JUCHUIIINHBI,

MOXET 6I)ITI) HUCIIOJIB30BAHO JIsI OLCHKH 3HAHUH " yMeHI/Iﬁ
oOyJaromuxcs;

— PEKOHCTPYKTHBHOTO YPOBHS, MO3BOJIIIOIINC OIICHUBATH H
JUAarHOCTHPOBATh YMCHHUS CHHTEC3HPOBATh, AHAIU3UPOBATH,

3aja4 ¥ 3aJlaHui
OIPEICIEHHOTO
YPOBHS




0000maTh (QaKkTUYECKHMH W TEOPETHUUECKUH MaTepuail ¢
(hopMyIHpOBaHUEM KOHKPETHBIX BBIBOJIOB, YCTAHOBIICHHEM
MIPUYMHHO-CJICICTBCHHBIX CBSI3CH;

MOXKET OBITh HCIOJBH30BAHO JJSI OLICHKU 3HAHWMA, YMCHUM,
HABBIKOB U (WJIN) OTIBITA JCSATEIBHOCTH 00YYArOIIIXCS;

— TBOPYECKOTO VPOBHS, TMO3BOJSIIOIIUEC OICHUBATH U

JMarHOCTHPOBATh YMEHUS, HMHTETPUPOBATh 3HAHUA
pa3nu4IHBIX 0071acTel, apryMEHTHPOBAaTh COOCTBEHHYIO TOUKY
3peHUs;

MOXET OBbITh HCIOJb30BAHO MJIs OICHKH 3HAHUWMA, YMEHHH,
HABBIKOB U (MJIN) OTBITA JESITEIHPHOCTH 00YJIarOIIUXCS

CpencTBo, MO3BOJSIONIEE OICHUTh YMEHHE OOydJaroIIerocs
MUCHMEHHO/YCTHO W3JIarath CyTh IIOCTAaBJICHHOW 3aladd,

OO6pa3zer 3aaHus
IS BBIITOJIHEHUS

CaMOCTOSITENIFHO NPHMEHATh CTAHIAPTHBIE METOMABI PEIICHUs | JTabopaTopHOU
MOCTAaBIGHHOW 3aJjadd C WCIIONB30BAaHWEM HMeIomieiics | paboTe u
3 | JlabopartopHas pabora . .
nmabopaTopHOil 0a3pl, MNPOBOOUTH AaHAIM3 IOJYYCHHOTO | IMPUMEPHBII
pe3ynbTara paboTHL. nepevYeHb
MoskeT OBITh HCIOJIb30BaHO JUIS OLCHKHA YMCHHM, HABBIKOB M | BOIPOCOB JIJIs €€
(W) OTbITa AEATEILHOCTH O0YUYAIOIIUXCS 3QIIHUTEI
HpOMC)I(YTO‘IHaH arTecranus
[IpencraBnenue
HanmenoBanue
Ne Kpatkast xapakTepuCTHKa OLIEHOYHOTO CPEICTBA OIIEHOYHOT'O
OIICHOYHOTO CPE/ICTBA
cpencta B POC
Ilepeuens
TEOPETHICCKHUX
CpencTBo, MO3BOJISIONICE OICHUTH 3HAHUS, YMCHUS, HABBIKOB BOIDOCOB 1
u (Wam) OmBITa  JICATENIFHOCTH  OOydaromerocs IO P
MPAKTUIECKUX
1 | Dx3amen JIACIUITINHE. .
o . | 3amaHmit (oOpazen
MoeT OBITh HCHOJB30BAHO I ONCHKH 3HAHWH, yMEHWH,
9K3aMEHAIHOHHOI0
HABBIKOB ¥ (WJIN) OTBITA ACSATEIHHOCTH 00YJarOIIIX CS
owmrera) K
SK3aMeHY
CucteMa  aBTOMaTH3UPOBAaHHOTO  KOHTPOJIS  OCBOCHHS
KOMICTEHIINHA (YacTH KOMIIETCHIMK) OOyJaroImuMcs o
Tect — mpomexxyTouHast
TUCHUTUIAHE (MOIYIIO) C HCIOJIh30BaHUEM WH(POPMAIUOHHO- | DOHI TECTOBBIX
2 | arrecranus B hopme

OK3aMCHa

KOMMYHUKAIIUOHHBIX TEXHOJIOTHH.
MoskeT OBITh HCIIOJIL30BAHO JJIA OLICHKH 3HaHPII7[, yMeHHﬁ,
HaBBbIKOB U (I/IJ'II/I) OIIbITa ACATCIBPHOCTHU 06yqa}ou_u/1x0ﬂ

3aJaHuN

Kpurepun u mkajbl OeHUBAHUS KOMIIETEHIUI B pe3yJibTaTe H3y4YeHHUs IMCUHMIIHHbI
NPHU NPOBEICHUN NIPOMEKYTOYHON aTTecTanuu B (popme 3x3amena. lllkaja onennBanus

YPOBHSI OCBOCHUHA KOMIIeTeHIInii

IIIxana oneHuBaHus

Kputepuu oneHuBanus

YpoBeHb
OCBOCHUS
KOMIICTCHIINN

«OTIUYHO»

OO0yJaronmiicss IPaBUIBHO OTBETHI HAa TEOPETHIECKHE BOIIPOCHL.
Ilokaszan oTiMYHBIE 3HAHUS B paMKax Y4eOHOro Marepuana.
[IpaBwIbHO BBINOJHWI MpakTHYeckue 3axaHus. llokaszan
OTIIMYHBIE yMEHHMS U BJIAJCHUS HaBBIKAMH NPHUMEHEHUS
MOJyYCHHBIX 3HAaHWUI M YMEHMH NpW pElIeHUM 3ajad B paMKax
yueOHOro Marepuana. OTBETWJI Ha BCE JIONOJIHUTEIbHBIC
BOITPOCHI

Bricokmit

«XOPOIIIO»

OOyyaronuiicst ¢ HeOOJBIIUMH HETOYHOCTSIMH OTBETHJ Ha
TeopeTnyeckue Bompockl. [lokaszan xopomive 3HaHUS B paMKax
yueoHoro marepuaina. C HeOOMBIIMMI HETOYHOCTSIMHU BBITIOJTHUIT
npakTudeckue 3ananus. [lokasan xopoire yMeHHs: U BIIaJeHUS
HaBbIKAMU HPUMEHEHHUsS TOJYYSHHBIX 3HAaHHUH W yMEHHH 0OpHU
pemieHnH 3amad B pamKax ydeOHoro marepmaia. OTBeTHI Ha
OOJIBIIMHCTBO JIONOJHHUTENLHBIX BOIIPOCOB

ba3zosBebrit

«YAOBJICTBOPUTCIILHO

OOyyaronuiicst ¢ CyImeCTBEHHBIMA HETOYHOCTSMU OTBETHJ Ha
TeopeTHIeCcKre BOnpockl. [10Ka3an yaoBIeTBOPUTEIbHEIC 3HAHUS

MuHuManbHBIA




B paMkax yueOHoro martepuana. C  CyIIECTBEHHBIMHU
HETOYHOCTSMU BBINOJMHUI IpakTHueckue 3ajnaHus. Ilokaszan
YIOBICTBOPUTENbHBIE ~ YMEHHS M  BIAQJCHHUA  HaBBIKAMHU
NPUMEHEHUS TIOJyICHHBIX 3HAaHWH W yMEHWH NpH PEUICHUU
3aJad B paMKax ydeOHoro wmarepuana. JlOmycTWJI MHOTO
HETOYHOCTEH IPU OTBETE HAa JONOIHUTEIbHBIE BOIPOCHI

«HCYIOBJICTBOPUTECIILHOY

OOyJaronuiicss IPH OTBETE HAa TCOPETUUECKHE BOMPOCH M IPH
BBIIIOJIHGHUH MPAKTHYECKUX 3aJaHUd  MPOJEMOHCTPUPOBAI

HEAO0CTAaTOYHBIA YPOBEHb 3HAHUI U YMEHUI NpU pELICHUU 3a7ad Komnerennus
B pamkKax ydeOHoro Mmarepuana. Ilpm oTBeTax Ha He c(hopMHpOBaHa
JIOTIOJTHUTENNbHBIE  BOIPOCHl  OBUIO  JOMYIIEHO MHOXECTBO

HCTIPAaBUJIbHBIX OTBETOB

Tect — npomexxyTo4Has artectaiys B popme K3aMeHa

Kpurepun onenuBanust Illkana oLleHUBaHUs

OOyuaromuiicst BepHo otBeTHaI Ha 90 — 100 % TecToBBIX 3amaHWil TpH

TMPOXOXKIACHUU TECTUPOBAHUSL

«OTIIHYHO»

OOyuaromumiicst BepHO otBeTHn Ha 80 — 89 % TecTOBBIX 3amaHMil HpHU

MPOXOKACHUU TCCTUPOBAHU A

«XOPOLIO»

OOyuaromuiicst BepHO otBeTHa Ha 70 — 79 % TecTOBBIX 3alaHWi TpHU

TMPOXOXKIACHUU TCCTUPOBAHUSA

«YZOBJIETBOPUTEILHO»

OO6yyatonuiics BepHO OTBEeTWI Ha 69 % M MeHee TECTOBBIX 3a/JaHUN TPH

TMPOXOXKIACHUU TCCTUPOBAHU S

«HCYIOBJIETBOPUTECIIBLHOY

Kpurepun u mkaJbl olleHUBaHUS Pe3y/JbTATOB 00y4YeHUsI NIPU NPOBeAeHUN
TeKYIero KOHTPOJIsl yCieBaeMoCTH

KonTponbnas pabota

[IIkael onleHUBaHUS

Kpurepun onennBanus

KOTJIIUYIHO»

«XOPOLLIO»

«YHOBJICTBOPUTCIILHO»

«Ba4uTCHO»

OOyyvaronmuiicst MOJHOCTBIO W IPABHIBHO  BBIMOJIHWI  33/aHHE
KOHTPOJIbHOM paboThl. [lokazan oTIWYHBIE 3HAHMS M YMEHHSA B paMKax
YCBOGHHOTO y4eOHoro Mmatepuana. KonTpoibHas pabora odopmiieHa
AKKypaTHO M B COOTBETCTBUH C NPEABABISIEMbIMH TPEOOBAaHISIMU

OOyuaronuiicss  BBINIOJHMI ~ 33aJaHWE  KOHTPOJBHOH  paboTel ¢
HeOOJIbIIMMU HEeTOYHOCTSIMH. [lokazanm Xopollue 3HaHUs ¥ YMEHHUS B
paMKax YCBOEHHOro ydeOHOro Marepuana. EcTe HemocTaTku B
0 OpPMIICHUN KOHTPOJIEHOH PabOTHI

OOyuaronuiicss  BBINOJIHMI ~ 33aJaHWE  KOHTPOJIBHONH  paboThl ¢
CYIIECTBEHHBIMU HETOUYHOCTAMMU. Tlokazan YAOBJICTBOPUTECIIbHBIC 3HAHUSA
U YMEHHMA B paMKaX YyCBOEHHOTO ydeOHoro Marepuana. KauecTBo
odopmIteHHs1 KOHTPOJIEHOH pabOThl IMEET HEJJOCTATOUHBIH YPOBEHb

«HCYAOBJICTBOPUTCIBHO»

«HEC 3a4YTCHO»

OOyuaromuiicsi He TMOJHOCTHIO BBINMOJHMI 33JaHUS KOHTPOJBHOM
paboThI, ITPU 3TOM MPOSIBUI HEJOCTATOYHbIH yPOBEHb 3HAHUHM W YMEHUH

PasHoypoBHeBBbI€ 3a1aun (3aaHN)

[IIkaael olleHUBaHUS

Kpurepun onieHnBaHus

«OTIUYHO»

«XOPOIIIO»

«Ba4YTCHO»

«YAOBJICTBOPUTCIIBHO»

JleMOHCTpHUpPYET OYeHb BBICOKHI/BBHICOKMH ypOBEHb 3HAaHHH, yMEHHH,
HaBBIKOB B COOTBETCTBUM C KpPUTEpUsIMH OlieHHMBaHUS. Bce
TpeOOBaHUs, MPEIbSBISEMBIE K 33/IaHUIO, BEITIOTHEHBI

JleMOHCTpHUpYeT JOCTATOYHO BBICOKWIA/BBINIE CPETHETO YpPOBEHBb
3HAaHWUM, YMEHHUI, HaBBIKOB B COOTBETCTBUHM C KPUTEPHUIMHU
olleHMBaHMA. Bce TpeOoBaHUWs, TpeAbSBIsAEMble K 3aTaHMUIO,
BBITTOJTHEHBI

JeMoHcTpupyeT cpeqHud ypoOBEHb 3HAHWW, YMEHMM, HaBHIKOB B
COOTBETCTBHHM C KPUTEPHUSIMHU OLIEHUBAHKA. BOIBIIMHCTBO TpeboBaHUH,
MIPEIBSBIAEMBIX K 3aJJAHUIO, BBIITOTHEHEI.

JleMOHCTpHUpYeT HHM3KHI/HIDKE CpPEIHEro YpPOBEHb 3HAHWM, yMEHHi,
HaBBIKOB B COOTBETCTBUM C KPHUTEpUSMHU OLEHHBaHUS. MHorue
TpeOOBaHUsl, IPEbSIBISIEMBIE K 33 JaHUIO0, HE BHIIIOJIHEHBI

«HCYAOBJICTBOPUTCIIBHO»

«HEC 3a4YTCHO»

JeMoHCTpHUpYyeT O4eHb HU3KUH YpOBEHb 3HaHWM, YMEHHH, HAaBBIKOB B
COOTBETCTBUM C KpuTepusiMu oueHuBanus. He orsera.




JlabopaTtopHnast pabota

[lIxasnb! oreHnBaHUS Kpurepun onenuBaHus

JlabopaTopHast paboTa BBIIIOJHEHA B O00O3HAYCHHBIM IpeNoaBaTeIeM
CPOK, INCBMEHHBIH 0TYeT 0€3 3aMEeYaHnH.

JlabopaTopHast paboTa BEITIONHEHa O0YJAIOUIMMCS B TIOJTHOM OOBEME C
coOmoieHreM HEoOXOIUMOW TocienoBaTenbHocTH.  OOydarommiics
paboTan TOJHOCTBIO CaMOCTOSITENBFHO; MOKa3zal HEoOXOIUMBIE IS
NPOBEJCHUsT PadOTHl TEOPETHUYECKHUE 3HAHMSA, NMPAKTUYECKHE YMEHUS U
HaBbIkM. Paborta (oruer) odopmieHa akkypatHo, B Haubojee
ONTHMAJILHOM JUIsl PUKCAlMU pe3ynbTaToB hopme

«OTIHYHO»

JlaGopatopHass paboTa BBIMONHEHA B OOO3HAYCHHBI MpenojaBaTeIeM
CPOK, MUCbMEHHBIN OTYET C HEOOIBIIUMU HETOYCTAMH.

JlabopartopHas paboTa BBIMOJHEHA O0YYAIOIIUMCS B MMOJHOM 00bEeMe U
CaMOCTOSITeTIbHO.  JIOMyHIeHBl ~ OTKJIOHCHHS  OT  HEOOXOOUMOM
«3QYTEHOY HOCIICIOBATCIPHOCTH BBIIIOJIHCHNS, HE BIHSIONIME HA IPAaBHIBHOCTD
KOHEYHOTO pe3ynbrara. PaboTa MMOKa3bIBaeT 3HAHHE OOYYAFOMIUMCS
OCHOBHOTO TEOPETHYECKOr0 MaTephaia H OBJIAJCHHE yMCHHSIMHU,
HEOOXOOUMBIMH Ui CaMOCTOSITEJIBHOTO — BBIIIOJHCHHS  PabOTHL.
JlomyIeHbl HeTOYHOCTH U HEOPEKHOCTh B ODOPMIICHHH PE3yJIbTaTOB
paboThl (oT4eTa)

«XOPOIIO)

JlabopaTopHas paboTa BBIMOJHEHA C 33JCPKKOU, TUCHMEHHBIN OTYET C
HEJI0UeTaMH.

JlaGopatopHast paboTa BbInoyHsEeTCS U odopmisieTcss 00ydaromuMCst
«YyIOBIICTBOPUTEILHO) npu MocTopoHHeil momoum. Ha BbImonHeHne paboThl 3aTpaynBaeTCs
MHOro BpeMeHH. OOydaromuiics MoKa3bIBaeT 3HAHUS TEOPETHYECKOTO
MaTrepuaa, HO MCTILITHIBAET 3aTPyIHEHUE TIPH CAMOCTOATENBHOM padoTe
C HCTOYHUKAMH 3HAHHMI WM IPUOOpaMu

JlabopatopHas paboTa He BBHIIOJHCHA, IMCBMEHHBI OTYET HE
HpeCTaBIICH.

Pe3ynbTaThl, mONy4eHHBIE OOYYalOIIMMCS, HE IO3BOJIIIOT CHENAThH
NPABUIBHEIX BBIBOJOB W IOJHOCTBIO PacXOITCS C MOCTaBJICHHOM
«HEYIOBJIICTBOPUTEIBHO» | «HE 3aYTEHO» | IeNblo. [IoKa3bIBaeTCs IUIOXO€ 3HAHUE TEOPETHYECKOTO0 MaTepuana H
OTCYTCTBHE HEOOXOAUMBIX YMECHHH.

JlaGopaTopHass paboTa HE BBINONHEHa, y YYallerocs OTCYTCTBYIOT
HeO6XOI[I/IMI)Ie JJid TIPOBEACHUSA pa6OTI)I TCOPETUYCCKUE 3HAHUA,
MPaKTUYCCKUC YMCHHA U HABBIKHU

3. TunoBble KOHTPOJIbLHBbIE 3a]aHHsI HJIH HHbIE MATEPHAJIbI, HEOOX0IMMbIe
JJIS1 OIleHKM 3HAHM A, YMeHHI, HABBIKOB M (WJIN) ONBITA JIeATeJIbHOCTH

3.1 TunoBbie KOHTPOJIbHbIE 3aaHUs IJIsl BLINOJHEHUS] KOHTPOJIBHBIX PadoT
KouTponbHble BapuaHThl 33JlaHUN  BBUIOKEHBI B DJIEKTPOHHONW  MHGOPMAIMOHHO-
obpazoBarenbHoi cpene Upl ' VIIC, noctynHoit oOydaroniemMycs uepes ero JUYHbIN KaOMHET.
Huxe mnpuBeneH oOpaszel] TUMOBBIX BapHAHTOB 3a/laHUN JUIS BBINOJIHEHUS KOHTPOJBHBIX
pabor.

O06pa3eln TUIIOBOTO BapuaHTa KOHTPOJIBHOU paboThI
«KontponbHas padora "PerpeccnoHHBIN aHAIN3 TPOCTPAHCTBEHHBIX TaHHBIX B akete Gretl"y

1. CornacHo BapuaHTy (cM. TaOJMIly) OTKPBITH BCTPOEHHBIE CTATHCTUYECKHE JaHHBIC W3
Bimanku Ramanathan makera Gretl. IlpuBecTn KpaTkoe pPyCCKOSI3BIYHOE OIMMCAHHUE BCEX
NepeMEeHHbBIX, Hampumep, «priceé — 3to cromMocTh KBapTupbl, B 1000$» u T.n. IlocTpouts
JIMarpaMMy pAacCEWBaHUs Ui YKa3aHHOW B BapUaHTE 3aBUCHMOW MEPEMEHHOM OT HE3aBUCHUMOM
nepeMeHHo. HaliTu Ko pHUIMEeHT KOoppensaunu MeXay 3aBUCUMOM U HE3aBUCHMOI NepeMeHHOH,
caenars BeiBoA. C momonipro MHK oneHuTs mapameTpbl MOJAENIN MAPHON JIMHEMHOW pEerpeccuu
(komanna Mogeab =>MeTox HauMeHbIIMX KBaApaToB). O uYeM TOBOPUT 3HAYECHUE
koad¢umenTa aerepMuHanuu 3toil moaenu? Iloctpouts rpapukn HaOMIOJAEMBIX U PACUETHBIX
3HaYeHUH OT HoMepa HaOmroeHus (B HACTPOMKaX YCTaHOBHUTH THUI Kaxaol nuHuu — Jlmaum). C
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nomompio t-kpurepus CTHIONEHTA CIENAaTh BBIBOIBI O 3HAYUMOCTH KO (UIMEHTOB PETPECCUH s
yposus snaunmocti & = 0,05. C momompio F-kputepus Ouinepa npoBEpUTH 3HAYUMOCTH MOJIEIH

B uenom 1 o = 0,05. HuTepnpernposars k03)GUIMERTHI pErPECCUH.

2. HccnepoBarh MOJENb Ha TETEPOCKENACTUYHOCTH C mMomomipio Tecta [omadenbaa —
KBanara u VYaitra, caenars BbIBOJbI. ECiM reTepOCKENaCTUYHOCTh UMEET MECTO, TO MONIBITAThCA
YCTPAaHHUTH €€ JIF0OBIM U3BECTHBIM CIIOCOOOM.

3. OueHuTh MOJENb CTENEHHOW PEerpeccud ¢ MyJbTUIUIMKATUBHOM OLIMOKOH Y = bOXble'.

Yemy paBeH e€ xodpduiueHt nerepmuHanuu? MuHtrepnperupoBarth Kod(h(GUUIUMEHTHl CTEHEHHON
perpeccuu.

4. TlombITaThbCsl YAYYIIMTh KAueCTBO TMOJYYEHHOW JMHEWHOW perpeccuu. [ns storo,

. . . 2 3
UCIIOJIB3Yysl HEJMHEIHbBIC TpeoOpa3oBaHusi HE3aBHCUMOI MepeMEeHHOM, Hampumep, X, X, X7,

Inx, 1/ X, ouenuts ¢ momomsio MHK mapameTps! mo6bIx 4-5 MapHBIX HETHMHEHHBIX MOjejIei
(Bce Mojzenu BbIHECTH B OTYeT). BrIOpaTh M3 HHUX Jy4IIyIO 1O KO3(PHUIIMEHTY AEeTePMUHAIIUNA U
CpaBHUTH €€ ¢ JIMHEIHOM perpeccueii. Crenath BHIBOIBL.

5. TloctpouTh MaTpuily HapHbIX KOA(PQGHUIMEHTOB KOPPEISALMU JJsl BCEX NEPEMEHHBIX W3
Cnucka nepeMeHHBIX U IPOAHAIU3UPOBATh €€ Ha IPEAMET MYJIbTUKOJIMHEAPHOCTH. C IOMOIIbIO
MHK onenuts napameTpsl MOJENINM MHOXECTBEHHOW JMHEHHON perpeccuu. 3aTeM HCKIIOUUThH
He3HaunMble (AaKTOpbl ¢ moMompbi KomaHasl TecTbl => HM30bITOYHbIE MEepeMeHHbIe
(aBTOMaTHYeCKOE HCKIIOUEHHE, YpoBeHb 3HauuMocTdu 3azate 0,05). IlpucyrctByer i B
NOJy4eHHOW Monenu 3pGeKT MynbTuKoHHEeapHocTH? O YyeM roBopuT 3HaueHue xod(hduimenrta
nerepmuHaiuu 3toi mozaenu? I[loctpouts rpaduku HaOdMOAaeMbIX U PACUETHBIX 3HAYEHUH OT
HOMepa HalOIo/ieHus (B HACTPOMKAX YCTAaHOBUTH THUI Kaxaod jauHuu — Jimaum). C nomouisio t-
kputepust CTbIO/IEHTa CJieNIaTh BBIBOABI O 3HAYUMOCTH KO3()(UIIMEHTOB PErpeccuu Juis YpOBHS
snaunmoctd & = 0,05. C nomonisro F-kputepuss ®Puinepa NpoBEPUTL 3HAYMMOCTH MOJIENH B

uenom mis o = 0,05. Unreprnperupoats K03 PUIHEHTBI pETPECCHU.

3.2 TunoBble KOHTPOJIbHBIE 32JaHUS LISl pellieHUs] Pa3HOYPOBHEBBIX 3a/1a4 (3aJaHU)
KoHTponibHBIE BapuWaHTBl 3alaHU  BBUIOKEHBI B DJICKTPOHHOW  HMH(POPMAIMOHHO-
obpazoBatensHoM cpeae Upl VIIC, noctynHoit o0ydaromemycs yepe3 ero JUYHbINA KaOUHeT.
Hwuxe mpuBeneH oOpasel] TUNOBBIX BapHaHTOB 33JaHUN JJIS PEIICHHS Pa3HOYPOBHEBBIX
3a/1a4.

OOpa3zern 3a1aHui U1 peLIeHUs] Pa3HOYPOBHEBBIX 3a/1a4
«Tema 1.1. "OcHoBbl 3k0HOMeTpUKH". [[OHATHE IKOHOMETPUKH. DTaIbl 3KOHOMETPUYECKOTO
MozenpoBaHusi. OCHOBBI TEOPUH BEPOATHOCTEN U MATEMATUUECKON CTATUCTUKHU.»

1. CnenaHo /1Ba BRICOKOPHCKOBBIX BKiana: 10 muiH py0. B kommanuto A u 15 muH pyo. — B
xomnanuio B . Kommanus A obemaer 50 % romoBbIx, HO MOXET «IOMHYTH» ¢ BEpPOIATHOCTHIO 0,2.
Komnanust B o6emaer 40 % romoBsix, HO MOKET «IONHYTH» ¢ BepositHOCThIO 0,15. Tpebyercs: a)
COCTaBUTh 3aKOH paCIpeleleHus CiaydailHoi Benmuunmubl X — OOmEH CyMMBI TIPHOBLIH,
MOJYYeHHOM OT JABYX KOMIIaHUH uepe3 roxa; 0) HaWTH MaTeMaTHYECKOe OXHJIAaHUE CIydyailHOU
BeMUnHBl X .

2. Imeercst oJJHa OTHOKOMHATHAs KBapTHpa CTOMMOCTBIO 3 MJIH py0., OJJHa IByXKOMHATHas
KBapTHpa CTOMMOCTBIO 5 MIJIH pyO. M OJHA TPEXKOMHATHAs KBapTHpa CTOMMOCTBIO 6 MIH pyo.
Haiitu: a) xoBapuanuro ciaydailHpix BenmuuuH X (YHCIO KOMHAT B kBaptupe) U Y (CTOMMOCTH
KBapTHPHI); 0) KOAPUIMEHT KOPPEISIIUE MEX Ty ClydaiHsiMu Bemmauaamu X u Y .

3. [1o maHHBIM O THEBHOU BBIPYYKE B Mara3mHe 3JIEKTPOHUKU

Bripyuka, y.e. | 0—200 | 200—-400 | 400-600 | 600—-800 | 800— 1000 1?380_

Yuciio qaen 3 5 10 14 9 4




MOCTPOUTh THUCTOTPAMMYy YacTOT W HaWTHU: a) BBIOOPOYHYIO CpPEIHIOI0 Xg; 0) BBIOOPOYHYIO
mucrepento D, ; B) cpenHee kBapaTtHueckoe OTKIOHEHHE O .

OOpa3sern 3a1aHui U1 pEeLIeHUs] Pa3HOYPOBHEBBIX 3a/1a4
«Tema 1.2. «ITapHbIil KOppETALNOHHBINA U PErPECCUOHHBIN aHanu3». KoppensuoHHbIi aHamus3.
Br160opounbiii KO3()PUITUEHT TMHEHHOW KOPPEIAIUU U IPOBEpKa €ro 3HaYUMOCTH. Mo1eb TapHOU
nuHelHol perpeccun. OLieHMBaHUE HEN3BECTHBIX [1APAMETPOB MMAPHON PErPECCUU METOJIOM
HAaUMEHBIINX KBAaJpaTOB B MATPUYHOM Buje. HaxoxkaeHne JOBEpUTEIBHBIX HHTEPBAJIOB
[1apaMeTPOB PErPECCUM.»

1. ITo 7 cyobexTam Cubupckoro deaepalbHOro OKpyra coOpaHbl CICSIYIONIUE JaHHBIC:

[TorpeOuTenbcKue pacxosl JleHexHbIe TOXObI
CyObekT Ha JyIly HaceJIeHus, Ha JyIly HaceIeHUs,
TBIC. PYO. ThIC. PYO.

PecniyOnnka bypsarus 410 520
Pecny6iinka TriBa 250 370
AnTalckuil Kpai 250 450
3abaiikanbCKuid Kpai 300 690
KpacHosipckuii kpait 580 1010
Wpkytckas obnacts 650 1000
Hosocubupckas o6actsb 630 900

[To 5TuM nmaHHBIM TpebyeTcs: a) MOCTPOHUTH TUArpaMMy pPAcCeMBaHUS U CHOPMYIHPOBATH
THIIOTE3Y O (hOpME CBSI3M MEXKIY ITEPEeMEHHBIMU; 0) BEIYUCIUTE KO3()(PUIIMEHT KOppensuu Ny -

2. Ha ocHoBe ormpoca 38 cemeii Obu1 BeIYHCIEH KOAGGULIMEHT KOPPEISIIHA MEXKIY T0X0AaMHU
1 HaKOILIEHUSIMHU rxy = 0,7 . 3HaunMO 71 POCT JIOXO0B BIHSIET HA POCT HAKOIUIEHHUH TIPH YPOBHE

saaunmoctu o = 0,017
3. Iunep aBTOCanoHa Mpoaai 5 MoJepKaHHBIX aBTOMOOMIIEH TOYyota mo ciieyrommM 1eHam
(8 1000 monmapos):

Age 1 3 5 7 9

Price 10,0 9,1 75 7,3 6,2

[lo >TMM [MaHHBIM HaWTH: a) OLEHKH KOA(D(PHUIIMEHTOB JIMHEWMHOW 3aBUCUMOCTH IICHBI
aBTOoMOOMIIst Price ot ero Bo3pacta Age; 0) JOBepUTEIbHBIC HHTEPBAIbl HEM3BECTHBIX MapaMETPOB
¢ nagexnocteio ¥ =0,95.

OOpa3zer1 3a1aHui U1 pELIeHUs] Pa3HOYPOBHEBBIX 3a/1a4
«Tema 1.3. «AHanu3 Mozenen mapHou JIMHEMHOW perpeccun. Henmuelnpie Moaenu u ux
nuHeapu3anusy». [IpoBepka 3HaYMMOCTH KO3 PHUIIMEHTOB TApHON perpeccuu ¢ MoMoIbko t-
kputepus Ctorofenta. Bepudukarus moaenu. Koaddurmment nerepmunanuu. [Iposepka
3HaYMMOCTHU PETPECCHHU B IIeJIOM ¢ moMolIbio F-kputepus @umiepa. KoadduumeHt snactuanocTy.
WuTepnperanus pe3yibTaToB MOJEIUPOBaHUs. ToueuHble U HHTEpBaJIbHbIE TPOTHO3BL. Moenu
IIapHOM HEJIMHEWHON PETPECCUU.»

1.1lo 10 naGmroneHmsM mokasarened X ® Y OBbUIM NHOMYy4YEHBI CIEIYIOIIME JaHHbIE:

> x=1650, y=1434, Y xy=245060, Y x?=280500, Y y?=215318. Jus

MOJIeJIN MapHON JIMHEHHON perpeccuy HaWTH: a) OIeHKU Ko3(h(UIMEHTOB perpeccuu; 0) OLEHKY



JUCTIEPCUU OLITHOOK SZ; B) CTaHAApPTHHIE OMNOKU KO3 (HUIIMEHTOB pErpeccuu SE(BO) u se(ﬁl); r)
TIPOBEPUTH 3HAYMMOCTH KO3 duIrenToB perpeccun npu yposae 3naunmoctn o = 0,05,

2. Tlo 12 mabmonenusamM oneHeHa perpeccuonnas mozens Y = 60,55+ 115X, o xoropoit
HalineHa ocratounas cymma ksagpatoB RSS =500 u cymma xBamparoB, oObscHeHHas
perpeccueii  ESS =10300. Haiitu: a) xodpduuueHT aeTepMUHALNM R?: 0) MpOBEPUTH

3HAUYMMOCTh PETPECCHH C TOMOIIIBI0 F-KpuTepus duiiepa npu ypoBHE 3HAYUMOCTH 5 Y%.
3. 1o na"HHBIM
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OOpa3zern 3a1aHui U1 peLIeHUs] Pa3HOYPOBHEBBIX 3a/1a4
«Tema 2.1. «MHOXKECTBEHHBIH pErpecCUOHHBIN aHaN3». OlleHUBaHNE HEU3BECTHBIX [1apaMETPOB
MHO’KECTBEHHOM PErpeccuy METOI0M HaMMEHbIINX KBAJApaTOB B MaTpU4HOM Buae. Haxoxnenue
JOBEPHUTEIBHBIX HHTEPBAJIOB MapaMeTpoB perpeccuu. [IpoBepka 3HAUUMOCTH KOA(HUIIHEHTOB
IapHOM perpeccuu ¢ nomoiupko t-kpurepust Cteronenra. IIlpoBepka 3Ha4MMOCTH perpeccuu B
1esnoM ¢ nomoupto F-kpurepust @uniepa. Toueunsle 1 HHTEpBaIbHBIE TPOrHO3BI. Mojenu ¢
(UKTUBHBIMU NTepeMEHHBIMU. MyIbTUKOUIMHEAPHOCTh. CIIOCOOBI OOHAPYKEHUS U YCTPAHEHUS
MYJIBTUKOJJIMHEAPHOCTH. »

1. ITo BeIOOpKE OOBeMa 34 OblIa OIEHEHA MOJACIL perpeccuu (B CKOOKaxX yKa3aHbI
CTaHJAPTHBIC OMMOKU KO3 (HUIIMEHTOB)

(0,5) (0,3) (0,8)

Ocrarounas cymma ksagpatoB RSS =40, a cymma xBampatoB, oObsAcHSEMas pErpeccHen,
ESS =120. TpeGyercs: a) onpenenuts, kakue u3 HaKTOPOB 3HAYMMO BIMSIOT HA Y NPU YPOBHE

. p2 o
saaunmoctu & = 0,01; 6) BerunciuTs 0GBl R 1 ckoppexTHpOBaHHEIH Rgdj KO3 ULIUEHT

JIeTepMUHAIIMH; B) TIPOBEPHUTH 3HAYMMOCTh PErpeccHH B 1ienoM 1pH yposre 3Haunmoct o = 0,05.

2. CnyuaitaeiM 0o0pa3om Obuto BbIOpano 300 momos. Ilycts Price — niena moma (B Thics4ax
nomnapoB), BDR — xommdectBo crmambHeix komHaT, Bath — umcno ammbix xommar, Hsize —
nnomans goma, LSIZe — mnomans yuacTka BOKpYT 10Ma, Age - Bospact noma (B romax), POOr
— (UKTHBHAs TMEpeMeHHas, paBHas |, eclii COCTOSHHWE JOMa OIIEHWBAeTCS Kak IUIoxoe. bputa
OLIEHEHA PETPECCHs:

Price =135+ 0,5BDR + 22,5Bath + 0,2Hsize + 0,04 Lsize + 0,02 Age — 23,5Poor .

CKOppEeKTUPOBaHHBIN KOA(P(UIIMEHT JeTepMUHAILH Rgdj =0,55. Haiiru: a) Kod(pUIHEHT

2
nerepmuHanu R 6) oxumaeMoe U3MEHEHHE LEHBI JOMa, ECIU BJIaJEIEN PENIMI T00ABUTh ElIE
OJIHY BaHHYIO KOMHATy, yBEJIMYMB IUI0maas foMa Ha 100 kB. METPOB.
3. Uccnemyercs 3aBUCHMOCTb IEPEMEHHON Y OT TpeX OOBACHSIONIMX NMEPEMEHHBIX Xq, Xo U

X3. Jlna oOHapyXeHUs MyJbTUKOJIIMHEAPHOCTH HaWJEHBI KOY(Q(QHUIMEHTH JETEPMHUHALUN TPEX

BCIIOMOTATENbHBIX PErpeccHii, KOTOpbIe MPEeICTaBIAIOT cO0OM 3aBUCUMOCTh | -0 0OBACHSIONIEH

IIEPEMEHHOM OT BCEX OCTAJIBHBIX: R12 =0,73, R22 =0,16, Rg =0,7. Taxoke BbIUMCIIEHa MAaTpHIIA
HapHbIX KO3 (OULIMEHTOB KOPPETSIUH:



1 -04 -08
R=-04 1 0,3
-08 03 1

TpeOyeres Haiitu: a) kodpduunenter B3ayrus aucnepenn VIF;; 6) onpexennrens Marpubl

napHbIx ko3dpuuuentos xkoppensuun det R . Cnenars BbiBOzIBL.

OO6pasern 3a1aHuil 715 pelIeHUs] pa3HOYPOBHEBBIX 3a7a4
«Tema 2.2. «IIpobiieMa rerepocKkeIacTUIHOCTIY. KOppeKIns CTaHIapTHBIX OIIHOOK
K03 (UIIMEHTOB PErPECCHH B YCIOBUAX reTepockenacTuuHocTi. OOHapykeHue
reTepOCKEAACTUIHOCTH TpapHUECKUM CIIOCOO0M, ¢ TIOMOIIBIO TecTa YaiiTa u Tecta [onadensaa-
KBanara. YcTpaHneHnue rerepocke1acCTHYHOCTH ¢ ToMOIIbI0 B3BemeHHoro MHK. »

1. [To 22 waOmroAeHUSM OIICHEHA MOJICJb MApHOW JMHEHHON perpeccuu )7= 6+15x, B

KOTOpOfI OblIa BBISABIICHA reTepoOCKCAACTUIHOCTD OIIIHOOK. Haiinena CKOPPCKTUPOBAHHAA Ha
TCTCPOCKCAACTUIHOCTD OLICHKA KOBapHaHHOHHOﬁ MaTpulbI:

< 9 -15
HC™l-15 25

IIpoBepHTh 3HAUMMOCTH K03 puIueHToB perpeccun npu yposre 3Haunmoctn o = 0,05,

2. Tlo 50 HabmroaeHUsAM McClenyeTcs 3aBUCHMOCTD 1IeHbl KOTTemka Price or ero mnomanu
Square, yaaneHHOCTH OT IieHTpa ropoza Dist u konuuectsa sraxeit Floor. Ipeamnonaraercs, uto ¢
yBEJIMUEHHEM ILIOMIAMM KOTTe[Ka Square amcrmepcus omMHUOOK perpeccuu BospacTaer. s
IPOBEPKHU 3TOTO MPEANOI0KEHHS ¢ MOMoIIbo Tecta Ionadensaa — KBaara oTaensHO OLEHHIH
Mozenh perpeccuu mo 20 KoTTemkam HeOombmon rmiomaan U 1o 20 KOTTemKaM OOJbIIoN
IUIOLIA/H | MOJTydnin octatodsie cymmbl kaaparoB RSS; =10 u RSS, =25. Cuenars BoiBoa

0 TETepPOCKENACTHYHOCTH B OIIOKax perpeccun npu yposre 3raunmoct o = 0,05.

3.TIo 1100 koTTemKkam HcCleayeTcs 3aBUCHMOCTD IIEHBI KOTTe/pka Price ot ero mioraan
Square u ymaiseHHOCTH OT IieHTpa roposa Dist. s mpoBepKy THITOTE3bI O TIOCTOSHCTBE TUCTIEPCHIA
omMOOK perpeccuu OblT HpUMEHeH TecT YailTta. TpeOyercs: a) 3ammcaTh CrHenU(UKAIHIO
BCIIOMOTATENIFHOW MOJETH pPErpeccuu; 0) caenaTh BBIBOJ O HAIMYHU TETEPOCKETACTUYHOCTH B
OomMOKax perpeccud MpU YypoBHE 3HaUMMOCTH S5 %, ecnu Kod(Q(UIMEHT AeTepMUHAIUU

o 2
BCIIOMOI'aTCJIbHOU PErpeCCUU Raux = 0,015

OOpa3zern 3a1aHui U1 peLIeHUs] Pa3HOYPOBHEBBIX 3a/1a4
«Tema 3.1. «Bpemennsie psbl (4actb 1)». [locTpoeHne TpeHA0BbIX MO/IENEH BpEMEHHBIX PSIJIOB.
ABTOKOppeALUs ypOBHEH BPEMEHHOTO psiia U MOAETUPOBAHNE IIUKINYECKUX KOJIEeOaHHH.
OO6HapyxeHne aBTOKOPPENSALUU OIIMOO0K perpeccuu rpaduueckuM crnocoooM, ¢ MOMOIIbIO TECTA
Hapbuna-Yotcona u Tecra bpoitma-I'ondpu.»

1. 3anan Bpemennoii pax: Yy =6, Y, =7, Y3=6, y, =11, y: =8, ys =15, y;, =10.

Boerarcnuth K03 GUITUEHT aBTOKOPPENSIIMYA BTOPOTO MOPSAKA MEXKIY YPOBHSIMU Psijia.
2. ITo xBapTanmbHbIM JaHHBIM 32 2010 — 2011 rombr

I'on 2010 2011

KBapran 1 2 3 4 1 2 3 4
X 77 74 75 86 111 116 114 110
Yt 8,9 9,5 10,4 10,9 9,2 9,9 10,9 115




OblTa OIICHEHAa PErpecCHOHHAs MOJIETh 3aBHCUMOCTH 00BbeMa BaJIOBOTO BHYTPEHHETO MpoayKTa PO
Yt (B TpaH py06.) OT cpeHUX 1ieH Ha HePTh X; (1osIap 3a Oappens):
Brruncinuts cratucTuky Japouna — Yorcona DW .
3. ITo 52 HabmoeHHUsAM MOCTPOCHA MOJIENb 3aBUCHMOCTH TeMIIoB HH(sinuu IiNf oT ypoBHs
0e3paboTuirel UNem:
inf, =15+ 0,4unem, .
Jlns TecTHpOBaHMS 3TOW PErpeccMy Ha HAIMYME aBTOKOPPEIIMH OIIMOOK BTOPOTO IOpsAKa C

nomotipio Tecta bpoiiia — Toadpu TpeOyercs: a) 3ammcarh crenupUKAIMI0 BCIIOMOTATEIBHON
MoJien; ©) TPOBEPUTHh THIOTE3y O HAIMYMHM aBTOKOPPENSNHUU 2-TO TIOpsIKa TpPH YpPOBHE

spaummoct & =0,05, ecnm  ko3dduuMEHT neTepMMHALMM BCIIOMOTATENBHOH pErpeccHu

RZ, =03

OOpa3zern 3a1aHuii U1l PELICHUsT Pa3HOYPOBHEBBIX 3a/1a4
«Tema 3.2. «Bpemennbie psabl (4actsb 2)». MccnenoBanne aBToperpeccHoHHbIX mporeccoB AR(p)
Ha CTallMOHAPHOCTH. ABTOKOPPEISIIMOHHAS (YHKIIVS H YaCTHASI aBTOKOPPEIIIUOHHAS (PYHKITHSI
JUIS aBTOpErpecCcHoHHBIX mporeccoB AR(P) 1 nporeccos ckonb3simero cpeanero MA(Q). Moxenu
ARMA »

1. SIBnsiroTCST M CIENYIOIIME  aBTOPErPECCHOHHBIE IPOLECCHl  CTAllMOHAPHBIMH: Q)
Ye =2+05Y 1+ &5 6) Y =2+09Y, +&; B)
Vi =5+0,4y; 1 +0,7y; 5 +&.

2. CraunoHapHsblii aBTOperpeccHoHHbli npouece 3anan ypasaenuem Y, =10—0,2Y; 5 + &
. Haiitu: a) maremarnyeckoe oxunanue M (yt); 6) aBrokoppenauuonHyo Qynkuuio ACF; B)
YacTHYIO aBToKoppensinuonnyto ¢pyakiuo PACF.

3. Ipouecc ckomp3siuiero cpenHero 3anan ypasuennmem Y; =95+ & +0,7&,_1 —0,6¢,_,.
Haiitn: a) marematmueckoe oxupanme M (yt) ; 0) aBToKOppemsunonHyro (ynkuuto ACF; B)
YaCTHYIO aBTOKOppessanuoHnyto ¢pynkuo PACF.

OOpa3zern 3a1aHui U1 peLIeHUs] Pa3HOYPOBHEBBIX 3a/1a4
«Tema 3.3. «CucteMbl 5KOHOMETPUUECKUX ypaBHEHHI». HeoOxoanmoe n gocTatouyHoe ycioBue
UICHTUQUIMPYEMOCTH CUCTEM OJIHOBPEMEHHBIX ypaBHEeHUN. OlleHUBaHHE CUCTEM OJHOBPEMEHHBIX
YpaBHEHHMI KOCBEHHBIM U JIBYXIIaroBHIM METOJJOM HAaUMEHBIINX KBAJPaTOB.»

1. UccnenoBath Ha WAGHTUGUIMPYEMOCTh  CIEAYIOIIME CHUCTEMBl  OJHOBPEMEHHBIX
YpaBHEHUN:

Y1 =bpp Y, +bigys +a1X + &, Y1 =By, +bi3ys + &y,
a) 1Yo =Dy Y +053Y3 +80X, + &5, 6) 1Yo =Dy1Yy +by3Ys+an X, + &5,
Y3 =D31Y; +bgp Y, +ag3%3 + £3; Y3 =Dg31Y; + by Y, + 851X +ag3X3 + &3.

2. U3BecTHO, 4TO cucTeMa OJJHOBPEMEHHBIX YpaBHEHUH BH/Ia
Y1 =bipY, +ay0 +a11% + &,
Y2 =bp1y; +az + 80X, +&;
saBisieTcs:  uaeHTudumupyemoit. HeoOXxomumo BbIpa3uTh CTPYKTYpHBIE KOA(D(PHUITMEHTHI depes

NpUBEJCHHBIE KOAO(PPUIUEHTH MOAEIH.
3. [1o ncxoaHBIM TaHHBIM

X1 | X2 | X3 | Y1 | Y2




11
10
9
12
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OLICHUTDH MAPAMETPhI CBEPXUACHTUPHUIIUPYEMON CHCTEMbI OJHOBPEMEHHBIX YPaBHEHUIL:
Y1 =D Yo A X +a3X3 + &,

Y2 =Do1Y1 + 825X, + &5,
eciu nosrydennast mo MHK onienka mpuBeeHHOM GOpMBI UMEET BU/T:

Yy, =1.25%; +4.75X, +1.25X5,
Yo =0.25X; +3.25X; + X3.

3.3 TunoBble 3a]aHUs IS BHINOJHEHHS J1a00PaTOPHOii padoThl M IPUMEPHBIIi NepeyeHb
BOIIPOCOB /IUIA ee 3aIHUThI
KouTponbHble BapuaHThl 33JaHUN  BBUIOKEHBI B JJIEKTPOHHONW  MHGOPMAIMOHHO-
obpazoBarensHoi cpene Upl YIIC, noctymHo# o0ydaroniemMycs 4epe3 ero JTUYHbIIH KaOUHET.
Huxe mpuBeneH oOpasel] TUIIOBBIX BapUaHTOB 3a/JlaHUN JJISi BBIOJHEHUS J1IaOOPaTOPHBIX
paboT U MPUMEPHBIN epedeHb BOMPOCOB ISl UX 3aIIUTHI.

O0pa3zer 3a1aHuii 1S BBITOJTHEHHSI 1a00PaTOPHBIX padOT U MIPUMEPHBIH MEPEYeHb BOIIPOCOB IS
UX 3aIIUTHI
«JlabopatopHras pabora Ne 1. «3HaKOMCTBO ¢ SKOHOMeTpruueckuM makerom Gretly». M3yuenue
(YHKLIMOHATBHBIX BO3MOXHOCTEH 3KOHOMeTpHruecKoro nakera Gretl.»

Llenb paboTh: 03HaKOMJICHHE ¢ (DYHKIIMOHAIBHBIMU BO3MOXHOCTSIMU SKOHOMETPHUECKOTO MaKeTa
Gretl.
3agaHue.

1. 3anyctuts Gretl u paccMOTPETh CTPYKTYpPY CTAPTOBOTO SKpaHa MaKeTa.

2. Co3ath BpY4YHYIO IIPOCTPAHCTBEHHBIE TaHHBIE TSI IBYX MEPEMEHHBIX:

3. BeiBecTn Ha OKpaH OIMHUCATCIBbHYKO CTATUCTHUKY W MPOBCPUTH THUIIOTE3y O HOPMAJIbLHOM
pacnpeaciicCHuu BLI60pKI/I 3HAYCHHUI nepeMeHHoﬁ y .

4. DxcnopTUpOBaTh BBEJIEHHBIE AJaHHbIE B Excel.
5. OTkpeITh co3fannbli B Excel daiin u nobGaButh eme oaHy nepeMeHHyrw X, €O

3HaueHwsmu 1, 2, 3, ..., 10.
6. UmnoptupoBats nanusie u3 Excel B Gretl kak BpeMeHHBIE PSIIIBI.
7. IToctpouTtsb rpaduk BpeMEHHOTI0 psija i IEPEMEHHOM Y .

8. lo6aBuTh emé OoJIHy NEepPeMEHHYI0, 3HAUY€HUs KOTOPOM TeHEPUPYIOTCS CIy4dailHbIM
o0OpazomM.

9. PaccMoTpeTh BCTpOEHHBIH TpuMep Habopa naHHbIx galton u3 sknaaku Gretl.

10. Cokpatuth HabOp aanHbIX galton, ocraBuB HabmoAeHus B auamna3one ot 100 mo 200.

O6pazer 3a1aHul 1715 BBIOJIHEHUS 1a00paTOPHBIX padOT U MPUMEPHBIN IEpeYeHb BOIIPOCOB AJIs
UX 3alUTBHI
«JIaboparopnas padota Ne 2. «KoppesiiuoHHBIN aHATU3 U Hadaia PErpeCCHOHHOTO aHATN3ay.
[TonydyeHne NpakTUYECKUX HABBIKOB BBISIBJICHMS KOPPEISALIUMOHHOMN CBSA3H MEXYy IEPEMEHHBIMH.
OrleHMBaHNE HEM3BECTHBIX TAPAMETPOB MAPHOM JIMHEHHOI perpeccuu B makere Gretl.»



[lenp pa®oOTHI: TIONyYeHUE MPAKTUYECKUX HABBLIKOB BBISBICHUS KOPPEISAIMOHHOW CBS3H MEXKIY
MePEMEHHBIMH, a TAKXKE€ OLICHWBAHUS HEW3BECTHBIX MapaMeTPOB MMAPHOHN JIMHEWHOW PErpeccuu B
nakere Gretl.

3amanue.

CoOpaHbl JaHHBIC O JIEATEIBHOCTH ISITH MTPOMBIIIITICHHBIX MPEATPUATUI

rie
Yy — 00beM pou3BOACTBa (MIIH pyo0.),
X — KOJIMYECTBO BHICOKOTEXHOJIOTMYECKOTO 000pyaoBanus (e1.).
TpeOyercs:
1. [locTpouTh qUarpamMmy pacCeuBaHHUS.

2. Berunciuth cpefHMe BeamuuHBl X, Y, XY, CTaHIapTHRIE OTKIOHEHUS O, , o, H

-y

0.0,

KoaGuLmeHT Koppensauuu I, = , UCTIoIIb3ys KoHcomnb Gretl.

3. [IpoBepuTh 3HAYMMOCTH KO PHUIIUEHTA KOPPEIISALIHH.
4. Haiiti K03 PUIIMEHT KOPPEISILINHI, UCTIONIB3YS BCTpoeHHbIe hyHKIuM nakera Gretl.

5. Ouenuth k03(DGHULIMEHTH JUMHEHHOW perpeccun Y =Db +bX+& 1o ¢dopmynaam
51 _ Xy—Xxy
- = 2
<~ (x)
6. OueHuTs KO3PGUIMEHTHI JIMHEHHOM PErpecCu MaTPUUHBIM CIIOCOOOM.
7. OueHuth K03()PUIMEHTHI JIMHEWHON PErpecCcry, UCTIOIb3Ysl BCTPOCHHBIC (DYHKIIUU TTaKeTa
Gretl.
8. OnpenenuTh JOBEPUTEIBLHBIC HWHTEPBAIBI IS TApaMETPOB PETPECCHH C HAJICKHOCTHIO
y=0,95.

9. ITocTpouTts rpaduk HaOMOAAEMbIX U PaCYETHBIX 3HaUE€HUI 3aBUCHMON NTEPEMEHHON Y .

u b, = y—b X, ucrons3ys pexuM KOHCOJIN.

10. Y6enuThes, 4TO cpeHee apupMETHUSCKOE 3HAYCHUE OCTATKOB PErPeCcCHH PaBHO HYIIIO.

Ob6pazern 3a1aHui 17151 BBITIOJIHEHUS 1a00paTOPHBIX pabOT U MPUMEPHBINA IEpEeYeHb BOIIPOCOB AJIs
UX 3alUTHI
«Jlaboparopnas padota Ne 3. «[lapHbIii perpeccroHHbIN aHanu3. HemuHelHbie perpeccuny.
[Tony4yeHne nMpakTHYECKUX HABBIKOB aHAIM3a MOJeNel mapHoil TMHeHHON perpeccuu, BbIOopa
CTPYKTYpHOM crienuduKaiyy U OlleHUBAHUS [TapaMETPOB MMapHOW HEIMHEWHOMN perpeccuu B IMaKkeTe
Gretl.»

Llenb pa®oThI: MOMydYeHHE MPAKTUUECKUX HABBIKOB aHAJIM3a MOJIENU MAapHOW JIMHEHHOH perpeccuy,
BbIOOpa CTPYKTYpHOU crienu(UKalUu U OLIEHWBAaHUS MapaMEeTpOB MOJETH MapHON HEIMHEWHOMN
perpeccun B nakere Gretl.

3amanue.
Yacts 1. B maboparopnoii pabore No 2 mocTpoeHa Mojeidb NapHOW JMHEHHOH perpeccun
Yy=10+2X, rne Yy — oObeM mpousBoacTBa (B MIH pybmeil), X — KOJHMYECTBO

BBICOKOTEXHOJIOTHUYECKOT0 000py1oBaHus (B enquHuIax). Tpedyercs:
1. [IpoBepuTh 3HAYMMOCTH TapaMETPOB JTOW perpeccun Mo t-kpureputo CTroneHTa H
3HAYUMOCTb PETPECCHU B LeJIOM 1o F-kpurepuro ®umepa mis 3agannoro yposus o = 0,05.

2. HaiiTi ToYeuHbIi 1 MHTEPBaIbHBII IPOrHO3 00bEMa IPOU3BOJACTBA Y Ul IPEAIPUATHS, Y
Kotoporo Xy =12 enuHuI BHICOKOTEXHOIOTHYECKOTO 0GOPYI0BAHMSL.



Yacte 2. JIisl BBINONHEHUS 3TOM YacTH 3aJaHUS BaM IIOHAIOO0SATCS CTAaTUCTUYCCKHE JaHHBIC
dohod_rus, xoropsie pacnonoxensl B DYK DkoHomeTpuka (IpoABUHYTHIN ypoBeHb) Ha caiite C1O
Moddle UpI'VIIC. [launsie comepxkar BeIOOPKY 1o 100 HHAMBUAAM O CPeTHEMECSYHBIX J0X01axX X
(TBIC. py0.) M IOTPEOUTENBLCKUX pacxoaax Ha muTanue Y (Teic. pyo.). TpeOyercs:

1. I'paduueckn yOequTbcsi B TOM, 4YTO MEXKAYy IEpEMEHHbBIMH Y M X IIPUCYTCTBYET
HEJIMHEWHas 3aBUCUMOCTb.
2. OLEHUTb MOJENb CTEIICHHOH PErpecCcHy ¢ MYJIbTUINIMKATUBHOM OMUOKoH Y =D, xte .

3. O1eHUTh MOJIEIh CTETIEHHOW PETPECCHH C IUTUBHOM OIMMOKON Y = boxbl +¢.
4. BriOpath crienupUKaII0 MOACITH SKCIIEPUMEHTAILHO, TTYTEM CpaBHEHUS KOA((OUIIMESHTOB
JIeTepPMHHAIHH, PACCUMTAHHBIX 110 MozemsM: Y =h, +bXx+¢&, y=b +b/x+&, y=b, +bInx+¢.

O0pa3zer 3a1aHuii 1Sl BBITOJHEHHS 1a00PaTOPHBIX padOT U MIPUMEPHBIH MEPeYeHb BOIIPOCOB JIIS
UX 3aIIUTHI
«Jlabopatopnas pabora Ne 4. «MHOKECTBEHHBIH perpeccOHHbIN aHanu3y. [lomy4yenne
MPAaKTHYECKUX HABBIKOB IIOCTPOCHUS MOJIENIEH MHOXECTBEHHOW JINHEHHOW PErpecCHHy, BBISIBICHHS
U ycrpaneHus 3 dexra MyITbTUKOIUTMHEAPHOCTH MEX Ty perpeccopamu B makere Gretl.»

Llens paboOThHI: TOMYYCHHE NPAKTUYECKUX HABBIKOB IOCTPOCHHS MOJIENEH MHOKECTBEHHOM
JUHEHHOW perpeccuu, BBIABICHUS M YycTpaHeHUs 3(dexra MyJIbTHKOIMHEAPHOCTH MEXKIY
perpeccopamu B nakete Gretl.
3ananue.

Yacte 1. JIeBATh BBITYCKHUKOB BCTPETHIIMCH Yepe3 3 T0/1a MOCiIe OKOHYaHHUS YHUBEPCUTETA U
PEUIMIN BBISICHUTD, TIOBJIMSUIA JIM UX YCIHEBAEMOCTh B ydeOe Ha TEKyLIHi ypoBeHb 3apabOTHOMN
m1atbl. OHU COCTABUIIM CIIEAYIOLIYIO TAOIHILY:

y 8 18 44 12 52 48 28 32 44

X1 110 150 108 101 137 230 181 247 211

Xo 3,21 3,86 4,58 3,53 4,83 4,32 4,05 3,25 3,29
rnue

Yy — pa3mep 3apab0THOM MIaTk (ThIC. pyo.);
X1 — cymmapHsbiii 6amn EI'D npyu nocTynjiennn B yHUBEPCUTET;

X5 — cpenHuil 6al TUIIOMa O BBICIIEM 00pPa30BaHHU.

Tpebyercs:

1. Ouennts mapamerpsl Mozenn Y =Db, +bX +b,X,+& U mnocTponTh HOBEPUTEIBHBIC
UHTEPBAJIbI JUIs 3TUX TTAPaMETPOB.

2. lo6aBuTh (HUKTHBHYIO TepemenHylo Mmale, kortopas pasra 1 must myxuud u 0 s
xenma: 0, 0, 1, 1, 0, 1, 0, 0, 1. Tloctpoutp ™mogmenr Y=Dh,+bx +b,x,+bmale+e¢.
WHTepnpeTHpOBaTh pe3ybTaThl.

3. lo6GaButh ¢GuKTHBHYIO NepeMeHHylo female, xoropas paBHa 1 ans >xeHmuH u 0 s
myxuuH. [Toctpouts Mozens Y =b, +bx +b,X, +b, female + ¢ . Untepnperuposars pe3ynbraThl.

4. TIpoBepuUTh, YTO MPOU3OUAET, €CIIH BKIIOUYUTH B MOAENIb (DUKTUBHYIO NEPEMEHHYIO U JUISL
MY>KYHH, U IS )KEHIINH, T. €. HOCTPOUTH perpeccuto Y =b, +b X, +b,X, +b,male + b, female + ¢ .

Yacts 2. OTKpoiiTe BCTPOCHHBIE CTATUCTHUYECKHE daHHble data7-12 u3 Brimagku Ramanathan,
conepskanire 82 HaONIONCHUS O LIEHAX U XapaKTEePHCTHUKAX ABYXJBEPHBIX CETaHOB U XETYOIKOB
aMEpPUKAHCKOW aBTOMOOMIBHOW MIPOMBITINIEHHOCTH 3a 1995 roa. IlepemMeHHbIE UMEIOT CIIETYIOMINNA
CMBICII:

price — 1ieHa, ThIC. JO/UIAPOB;

hatch — tum aBTomMoOmst (1 — xeTud3Kk, 0 — cenan);

whase — xosecHast 6a3a (paccTosiHUE MEKAY MEPEAHEH U 3a/IHEH OCBI0), THOHM;



length — mrHa aBTOMOOWIIS, TFOMM;

width — muprHa aBTOMOOMIIS, TIOMM;

height — BeIcOTa aBTOMOOHIIS, TFOMM;

weight — Bec aBTOMOOWIISI, COTHU (DYHTOB;

Cyl — KOIMYECTBO HHIUHAPOB ABUTaTEIS;

liters — oObeM aBHUTATENIS, TUTPHI;

gasmpg — 3KOHOMHYHOCTh Pacxo/ia TOIUIMBA, MUJIb Ha TaJIOH;

trans — tpancmuccus (1 — aBromat, 0 — B IPOTUBHOM CITy4ae).

[To >TM HaHHBIM TPEOYETCS:

1. IlpoBecTd aHaaW3 MATPHUIBI MAPHBIX KOI(D(OHUIMEHTOB KOPPEIALUUA K ONPEICIIUTD,
UMCIOTCS JIH [IEPEMEHHBIC, TECHO KOPPEITUPYIOIIHE MEXKTy COOOM.

2. Haiitu ompenenutear MaTpHIlbl HapHBIX KO3()(HUIMECHTOB KOPPEIAIUH PErpeccopoB U
c/IeJIaTh BBIBOJ O MPUCYTCTBUU MYJIbTUKOJUTHHEAPHOCTH.

3. [loctpouTh MOAEIh MHOKECTBCHHOH JIMHEHHON pErpeccud 3aBUCHMOCTH  LIEHBI
aBToMOOMNIs PriCe or ero xapakrepucTuk. C MOMOIIBIO KOI(QQUIMEHTOB B3IyTHS JHUCHEPCHH

VI FJ IIPpOBCPUTH HAJITUIUEC B MOACIIN 3(1)(1)6KT21 MYJIbTHKOJUIMHCAPHOCTH.

4. YcrpaHuTh MYJIbTHKOJUIMHEAPHOCTh C IOMOIIBIO COAEPIKATEIBHOIO aHalu3a 3aJayud U
JAaHHBIX.

5. YcrpaHuTh MyJIBTHKOJUIMHEAPHOCTh HAa OCHOBE aHanmM3a KOd(P(PHUIMEHTOB B3IYTHS
JUCIIEPCUN.

OO6pa3er 3a1aHuid IS BBITIOJHEHUS JJa00PATOPHBIX padOT U MPUMEPHBIN MepeueHb BOIIPOCOB IS
X 3aIIUTHI
«Jlaboparopnas pabota Ne 5. «['eTepockeaacTUyHOCTh OMIMOOK perpeccun». [lomyuenue
MPAKTUYECKUX HABBIKOB MOCTPOCHUS U aHAJIM3a PETPECCHOHHBIX MOJIETIEN C TETEPOCKETACTUIHOMN
cly4aiiHOU coctasistoniei B makere Gretl.»

Ilenp paboOThI: MOITy4YE€HUE MNPAKTHUECKUX HABBIKOB IIOCTPOECHUS M aHAJIM3a PErpecCHOHHBIX
MoJIeJIeH ¢ TeTepoCcKeIacCTUYHOMN CilydaiiHOH cocTasisitomiel B nmakere Gretl.
3anaHue.
[To BcTpoeHHBIM cTaTUCTHUYecKUM JgaHHbIM Kielmc w3 Bxmaaku Wooldridge wuccnenyercs
3aBHCHMOCTh MEXY CTOMMOCTBIO KBapTHPBI Price u eé miomansto area. Tpedyercst:

1. [loctpouts auarpamMmy pacceMBaHHMsI M YOEIUTHCS B T€TEPOCKENACTUYHOCTH OILIMOOK
perpeccum.

2. OueHNTh MOJENh IAPHOM JMHEHHOW perpeccuu price=b, +b xarea+¢&, ucrnonp3ys

CHayvaja HECKOPPEKTUPOBAHHYIO OLIEHKY KOBapUAIIMOHHOW MaTpPHIIbl, @ 3aT€M CKOPPEKTUPOBAHHYIO
HCO.

3. UccrnenoBaTh MO/IEh Ha TETEPOCKETACTHYHOCTD, UCTIOJB3Ys TECT Y aiiTa.

4. ViccrnenoBaTh MO/IENb HA T€TEPOCKEIaCTUYHOCTh, UCHIONB3Ys TecT ["onadensaa — Kanara.

5. CKOppeKTUpOBaTh MOJIENb Ha T'€TePOCKENaCTUYHOCTh C MOMOIIBI0 B3BEIIEHHOTO METOAA
HAauMEHBIINX KBaJPATOB.

6. YcTpaHHTh TeTEpPOCKENaCTHYHOCTh C MTOMOIIBIO JIOTapH(MHUPOBAHUS TIEPEMEHHBIX.

7. ITocTpouTh Ha OAHOM AMarpamMme JUHUU PErpeccHu, MOIyYeHHBIE IO U MOCIe KOPPEKLIUU
reTepockenacTUIHOCTH. CaenaTh BBIBOIBI.

OO6paszer 3a1aHui 1715 BBIOJIHEHUS J1a00paTOPHBIX padOT U MPUMEPHBIH MepeueHb BOMPOCOB IS
UX 3alllUTHI
«JIaGoparopnas padota Ne 6. «MoaenupoBaHre COCTABIISIONINX BPEMEHHOTO PsJia.
ABTokoppennus omrook». [lonydyeHne npakTHUECKUX HaBBIKOB MOJICTUPOBAHMS COCTABIISIONIUX
BPEMEHHOTO Psi/ia, TECTUPOBAHKS ABTOKOPPEIISAIIMK OCTATKOB M MIPOTHO3UpOBaHus B nakete Gretl.»

HCJ'II) pa6OTBII MMOJIYYCHHUEC NPAKTHYCCKHUX HABBIKOB MOJCIHPOBAHUA COCTABJIAIOIIUX BPEMEHHOI'O
psaAa, TECTUPOBAHUA ABTOKOPPCIIANNUU OCTATKOB U IIPOTHO3UPOBAHUA B IIAKCTEC Gretl.



3amanue.
[To manHbIM QdpP_rus, coaepikaliuM MOMECSYHYIO CTATUCTUKY O BaJOBOM BHYTPEHHEM IPOIYKTE
Poccuu (mnpa py6.) ¢ ssuBaps 2005 o nekadbps 2013 roxa, nis nepemenHont GDP tpebyercs:

1. IlocTpouth Tpauk BPEMEHHOTO psAa, C IMOMOIIBI0 KOTOPOTO MONPOOOBAaTH BBIIBUTH
OCHOBHBIE COCTaBIISIOIINE PAJIA.

2. Paccuntath K03()(HUIIMEHTHI aBTOKOPPEISLUN A0 24-TO TMOpsAJKa BKIIOYHTEIBHO, IO
KOTOPBIM CJI€JIaTh BBIBOJIBI O COCTABJISIIOIIMX BPEMEHHOTO Psijia.

3. Be1Opatb 1 OLEHUTh MOIXOASAIIYI0 PETPECCHOHHYIO MOJIEIb.

4. TIpoBepuTh MOJIYYEHHYIO MOJIEJIb Ha HAJIMYME aBTOKOPPEISIUU B OCTaTKax rpaduyecKum
croco0oM U ¢ moMotisto GpopmaabHbIX TecToB Japouna — Yorcona u bpoiimra — 'ogdpu.

5. CKOppeKTUpPOBaTh OLIEHKM IIOJIY4EHHON MojJenu ¢ nomomibio npouenyp Koxpeiina —
Opkorra, [Ipaiica — Yuncrena u Xunapera — Jly.

6. [Tony4unTh TOYEUHBIC U UHTEPBAJILHBIC TPOTHO3BI IEPEMEHHON Ha ONvKaiiie JBeHaIaTh
MECSIEB.

OOpa3err 3a1aHuii ISl BBITOJIHEHHSI Ja00paTOPHBIX padOT M MPUMEPHBIH MEPEYCHb BOTIPOCOB IS
WX 3aIUTHI
«Jlaboparopnast pabota Ne 7. «Mogenu aBToperpeccuu-ckoinp3siero cpeanero ARMAY.
[TosrydeHne NpakTHYECKUX HABBIKOB aHAIM3a M MMPOTHO3UPOBAHUS BPEMECHHBIX PSIOB C TIOMOIIBIO
moneneit ARMA B nakere Gretl.»

Llenb paboTHI: MOJIy4YeHHE MPAKTUYECKUX HABBIKOB aHAJIM3a U MPOTrHO3UPOBAHUS BPEMEHHBIX PsI/IOB
¢ momorsio moneneit ARMA B nakere Gretl.
3anaHue.

Yactp 1 (M3ydeHHE HCKYCCTBEHHO CT€HEPUPOBAHHBIX BPEMEHHBIX PSI0B).

IlepBast yacTh 3a1aHUs SKCIEpUMEHTalbHas. B Hell TpeOyeTcst creHepupoBaTh HECKOJIBKO
BPEMCHHBIX PSJIOB C MIOMOIIBIO CKpUIITa generation:

#1.Yucio HabmomosHMil n

genr n=1000

nulldata n

setobs 1 2000 --time-series
matrix y=zeros($nobs,1)
matrix e=zeros($nobs, 1)

#2 .TeHepallMA CIIy4alHON OmMMOKM
set seed 125
e=randgen (N, 0,5)

#3.CTpyRTYpa IIpolecca

loop t=2..%nocbs --quiet
yltl=0.6*y[t-1]+e[t]

endloop

series ts=y

CKpUNT COCTOMT M3 TpeX dYacTeil. B mepBoi M3 HHX 3amaeTcs KOJWYECTBO HAOIIOICHUN
BpeMeHHoro psaa (mo ymomuanuio N = 1000). Bropast yacTh HaumHaeTcs ¢ komaHbl Set seed (c
napameTpoM 125 mo ymMmoiyaHHUIO), KOTOpas O3HauyaeT, YTO NpU HCIOJIb30BAHUM TeHepaTopa
CllyuallHBIX 4YHcCel Bbl Bcerjza Oynere mojydyaTh OJMHAKOBBIE pe3yiabTaTbl. Eciu HM3MEHUTH
napameTp, Hampumep, Ha 128, To mpu 3amycke TeHepaTopa Bbl OyJeTe TOoJydaTh YKe Jpyrue
JlaHHBIE, HO OJMHAKOBBIE JUIA 000N renepanuu. Komanga e = randgen(N, 0, 5) o3nagaer, urto
OyznerT creHepupoBaHa ciydaiiHas BeJIWYMHA € MO HOPMAJIbHOMY 3aKOHY C MaTeMaTHYeCKUM
oxunanneM (0 W CTaHZApPTHBIM OTKJIOHEHHEM 5. B TpeTeell wacTu 3agaeTrcsi CTPYKTypHas
cneundukanus wmozaenu. Ilycts, Hampumep, TpeOyercss CMOAETUPOBATb BPEMEHHOW DA
Y, =2+0,5y, ,+¢& +35_,. Torma B CKpUNT HEOOXOAMMO BBECTH CIEAYIOIIYIO CTPYKTYPY



nporiecca: Y[t]=2+0.5*y[t-1]+e[t]+3*e[t-1]. [Ipu sToM HauyambHOE 3HAYCHHME MapaMeTpa HuKia t
HY)KHO B3SITh PaBHBIM 2, IOTOMY YTO MaKCHMaJIbHOE 3HAYCHHUE JIara B MOJICIH PaBHO 1.

Tpebyertcs creHepupoBaTh CISAYIOIINE BPEMEHHBIC PSIIbI.

CraunoHnapHsie

1. besnblii mym Y, =&, .

2. AR(2) npouecc y, =4+0,7y,_,—0,1y, , +¢,.

3. AR(1) mpouecc y, =3+0,5y, , +&,.

4. MA(2) npoutecc Y, =7+, —2&,_, +3¢,_, .

5. ARMA(L1) npouecc y, =2+0,5y, , +¢& +3¢,_,.

Hecrauuonapusie

6. CnyuaiiHoe Ony)xnanue Y, =Y, , +¢&,.

7. AR(1) mpouecc y, =1,03y,, +¢,.

8. IIponecc ¢ nerepMUHUPOBaHHBIM TpeHaoM Y, =0,2t + ¢, .

Jlnist TeHepanuy MOXHO MCIOIb30BaTh clienyromue nmapamerpel: N = 200; e = randgen(N,0,5);
set seed K, rme K = 125. A MOXHO BBIOMpaTh HMX MPOM3BOJBHO. [locie KaxIoi TeHepanuu
TpeOyercs mocTpouTh Trpaduk BpeMeHHoro psga u koppenorpammbl ans ACF u PACF.
[TonyueHHbIE pe3yNIbTaThl MOXKHO COXpaHsATh 00 B ceccun Gretl, mibo B TekcroBom daiine Word.
['maBHOE B 9TOM 33/1aHUU — 3TO YOETUTHCS B TOM, UTO:

1) ms 6enoro mryma ACF u PACF paBHbI HYJI1O;

2) nnst AR(p) mpoueccoB ACF ¢ pocrom nepuonos 3aryxaer, a PACF nmocne p mepronos
paBHa HYJIIO;

3) 1 MA(Q) mpoueccoB ACF nocne ( mepuonos pasaa 0, a PACF ¢ pocrom nepronos
3aTyxaer;

4) s ARMA(p,q) nponecco ACF 3atyxaer mocne ( mnepuonos, a PACF — mocie p
NIEPUO/IOB;

5) nast  HectanmoHapHbIXx mporieccoB ACF  yObIBaeT O4YeHb MEUIEHHO M €€ 3HAa4YeHUs
NpakTUYecKH paBHBI | 1o abcomoTHoM BenmmunHe (XxoTs onpenenenuss ACF u PACF cnipaBeanmiBs
TOJIBKO JIJISl CTallHOHAPHBIX MPOIIECCOB, HO X BHIOOPOUYHBIE 3HAYCHHS BCET/Ia MOKHO HAaWTH U AN
HECTaIMOHAPHBIX TPOIIECCOB).

Yactp 2 (pelieHrne S5KOHOMHYECKUX 3371a4 MPOTHO3MPOBAHHMS € MOMOIIbI0 Moeneit ARMA).

1. [To BcTpocHHBIM AaHHBIM Qreene5 1 w3 Bkiuaaku Greene crnporHO3WpOBaTh YPOBEHB
6e3padotuibl CIIIA unemp na 2001 rog.

2.Ilo BcrpoeHHbIM maHHBIM  greeneS 1 w3  Bikiagku Greene  cnporHO3MpPOBATh
npaButenbcTBeHHbIe pacxoasl CIIIA realgovt va 2001 ro.

[To maHHBIM PriCe CIpOrHO3UPOBATh HHICKC OTpeOuTenbckux 1eH B Poccun CPI Ha 2014 rog.

O6pazer 3a1aHui 1715 BBITOJIHEHUS 1a00paTOPHBIX pabOT ¥ MPUMEPHBIN IEpeYeHb BONIPOCOB AJIs
UX 3aLIUThI
«Jlaboparopnast padbota Ne 8. «CuctemMbl 5JKOHOMETPUUECKUX ypaBHEHHI». [lomyuenue
MPaKTHYECKUX HABBIKOB OIICHUBAHMUSI CHCTEM SKOHOMETPHYECKUX ypaBHeHUi B makere Gretl.»

Llens paboOTHI: TOMY4YEHHE TNPAKTHUECKUX HABBIKOB OIEHUBAHUS CHCTEM SKOHOMETPUYECKHUX
ypasuenuii B Gretl.
3agaHue.
Uccnenyerca Mosenb GyHKIMOHUPOBAHUS TOPTOBOTO MIPEITPUSITHSL:
{yl =a Y, taX +é&,
Y, =by, +bX, +&,,

rae
Y1 — cpeqHeMecsSYHbIE PACXOAbI IPEANPHATHS (MIH pyO.);

Y, — cpeqHeMecsaYHbIe JOXOAbI IPEANPHUATHS (MIH pyO.);



X1 — TOProBbI€ IUIOMIAAHN (KB. M.);

X9 — TOproBoe 060pynoBanue (MJIH pyo.).

Ora Mozaenb TOYHO MJeHTU(uuupyema. Jlins e€ oueHuBaHMs cOOpaHbl CTATHCTUYECKHE
JAHHBIE 10 JECATH NPEANPHUATHSM, IPEACTABICHHBIC B CIEAYIOIIEH TadnuIe.

Howme
Hpe,I[HpI/I}II)TI/IH Y1 Ya % X2

1 5 2,1 2 1,9
2 8 4,7 15 3,4
3 9,7 7,5 30 5
4 11,6 8,4 55 7
5 11 8,3 45 6
6 6 3,6 5 2,8
7 10,2 6,8 40 5,7
8 6,5 4 10 3
9 12 9,1 60 7,9
10 9 5,6 25 4

Tpebyercs:

1. Ouenuts ctpykrypHbie Kodapdunuents: no KMHK.
2. OneHuts cTpyKTypHBIEe K03 uuments: mo JJMHK.

3.4 TunoBble KOHTPOJIbHBIEC 3aIaHUA IJIA IPOBCACHUSA TECTUPOBAHUSA

DoHJ TECTOBBIX 3aJaHUM MO JUCIUIIIMHE COACPIKUT TCCTOBBIC 3a/laHHA, PACIIPCACIICHHLIC 110
pasaciaM U TeMaM, ¢ YKa3aHUCM UX KOJIMYECTBA U TUIIA.

Crpykrypa (hoHIa TECTOBBIX 3aaHHI MO TUCITUTUINHE

Komngectro
WNunukaTtop
XapaxkTepucTrka TECTOBBIX
JOCTHKCHUS Tema B cootrBeTcTBUU ¢ PI1]] .
T3 3aJJaHHH,
KOMITETEHIIMU
Tumel T3
3HaHUe 4-0OT3
4-3T3
4-0T3
" " VYMeHne
OIK-5.1 Tema 1.1. "OcHoBbl »KOHOMETpUKH". IIOHSATHE HSKOHOMETPHKH. 4 -3T3
' OTarmel  SKOHOMETPUUYECKOTO MozenupoBaHus. OCHOBBI TEOpHH
OIIK-5.2 . P oAeIIp P Hageix u (umm)
BEPOSITHOCTEH M MaTeMaTHYECKOI CTaTUCTUKH.
OTIBIT 4-0T3
JesiTeIbHOCTH/ 4 -3T3
JNeCTBUE
4-0T3
. . . 3HaHUe
Tema 1.2. «IlapHbIil KOPPETALUOHHBINA U PETPECCUOHHBIN aHAIIU3Y. 4 -3T3
Koppensmonnsiii anamis. BeIOOpouHbIi KO3(GGUIHNEHT IMHEHHON v 4 -0T3
. MEHHU
OIK-5.1 KOppeJsIIMd U TpOBEpKa €ro 3HAYUMOCTH. Mojenb MapHOH erme 4 -3T3
' nuHeHHOUW perpeccun. OIeHWBaHWE HEM3BECTHBIX IapaMeTpOB
OIIK-5.2 . perp H P p Hagbik 1 (nm)
NApHOH  PErpeccHM METOZOM — HAWMCHBIMX  KBaApatos B | ~ 4_0T3
MaTpu4HOM Buje. HaxoskieHue JOBEPHUTENbHBIX HHTEPBAJIOB
nesITenbHOCTH/ 4 -3T3
apamMeTpOB PErpecCuH. .
JercTBre
Tema 1.3. «AHanm3 Mojeneil mapHOW JIHMHEHHON perpeccum. 4 -0T3
. 3HaHUe
OIIK-5.1 Henuneiinsie Mozenu u ux JuHeapusanus». [IpoBepka 3HAUUMOCTH 4 -3T3
OIIK-5.2 KO3()(UIMEHTOB MapHOH pEerpeccHu ¢ IOMOLIBI0 t-KpUTEpHS VMeHIe 4-0T3
CreroieHTa. Bepuoukanus MOJIEJH. Koadpunment 4 -3T3




aerepMuHanyu. IIpoBepka 3HAYMMOCTH PETPECCHH B LEIOM C
nomouipto F-kputepus ®umepa. Koaduumenr smacruynocTH.

Hageik u (wm)

VHTepnpetalys  pesylIbTaToB  MojequpoBanni. TouedHble M | oo 4-0T3
pripeTatt pesy ACTHP L . . | nesrensHOCTH/ 4-3T3
WHTEpBaIbHBIE  IMPOTHO3bL. Mojenu TapHOW  HeJIMHEeHHOU .
JelicTBHe
perpeccum.
Tema 2.1. «MHOXECTBEHHBIII  pPETPECCHOHHBIH  aHAIU3». Snanme 4-0T3
OneHUBaHWE  HEM3BECTHBIX  IapaMEeTPOB  MHOKECTBEHHOU 4-3T3
PErpeccHi METOZ0M HAaMMCHBIIMX KBAJAPATOB B MATPHIHOM BHAC. |y 4-0T3
HaxoxneHne 1oBepUTENbHBIX HHTEPBAIOB I1apaMeTPOB PErPECCHUH. 4-3T3
OIIK-5.1 IMpoBepka 3HauMMOCTH KO03((PUIMEHTOB NapHOW perpeccuu c
OIIK-5.2 noMoieto  t-xputepust  CrbromeHTa. IlpoBepka 3HauumocTH | HaBwIK u (WIH)
erpeccuH B 11eJ10M ¢ moMolIlbio F-kpurepusa @umiepa. ToueuHble ¥ | OIBIT 4-0T3
perp puTep P
HMHTEPBaIbHBIC IPOTHO3BI. Monenu ¢ GUKTHBHBIMU IEPEMEHHBIMU. | JEATEIBHOCTH/ 4 -3T3
P p P
MynbeTuKOIIHHEapHOCTh. CHOCOOBI OOHApY)KEHHS M YCTpaHEHHS | JeiicTBHE
MYJIbTHKOJIMHEAPHOCTH.
4-0T3
3HaHUe 4-3T3
Tema 2.2. «lIpobrmema rerepockenacTUaHOCTHY». Koppekmus 4-0T3
CTaHOAPTHBIX OIMMOOK KO3(P(PHUIIMEHTOB perpeccu B YCIOBHSAX | YMmeHHe 4_3T3
OIIK-5.1 rerepockenacTHgHOCTH. OOHapyXeHHE TeTePOCKeIACTHUYHOCTH
OIIK-5.2 rpagudeckuM crocoOoM, ¢ TOMOIIBI0 TecTa Yaiita u Tecta | HaBbik U (Win)
lNonndensaa-KBanara. VYcTpaHeHHe TIeTepOCKETACTUYHOCTH C | OIBIT 4-0T3
p P
nomo1bsio B3Bemennoro MHK. EATENBHOCTH/ 4 —-3T3
JNeHCTBUE
4-0T3
3HaHUe 4-3T3
Tema 3.1. «Bpemennsie psaasl (dacts 1)». [locTpoeHHne TpeHIOBBIX 1-0T3
Mozeneil  BpEMEHHBIX  pSAAOB.  ABTOKOppenauus  YpoBHEeH | Ymenwue 4_3T3
OIIK-5.1 BPEMEHHOI'0 pAja U MOJAEIHPOBAHHE LUKIMYECKUX KOJIEOaHUI.
OIIK-5.2 OOHapykeHHEe aBTOKOPPEISIINU OIHMOOK perpeccuu rpaduyeckuM | Hamwik u (vim)
crocoboMm, ¢ momonipio Tecta JJapounaa-YoTcoHa u Tecta bpoiima- | oneir 4-0T3
Tondpu. JeTeIbHOCTH/ 4-3T3
P
JNecCTBUE
4-0T3
3HaHue 4-3T3
Tema 3.2. «Bpemenneie psael (dacte 2)». UccrmemoBanue VMerme 4-0T3
OIK-5.1 ABTOPETPECCHOHHBIX mporeccoB AR(p) Ha CTanmMOHAPHOCTH. 4 —3T3
' ABTOKOppeNAMOHHas (YHKIMSA W 4YacTHas aBTOKOPPENAIHOHHAS
OIIK-5.2 PpeJIAN ymcu ppeLl HaBbik u (vin)
GyHKIUS IJIs1 aBTOPETPECCHOHHBIX TporieccoB AR(p) u mpoiieccoB
cKonp3smero cpeanero MA(q). Mogenn ARMA OTIBIT 4-0T3
’ ' JeSTeIbHOCTH/ 4-3T3
JiefcTBUe
4-0T3
3HaHUe 4-3T3
Tema 3.3. «CucTeMbl  JKOHOMETPUYECKHUX  YpaBHEHHII». VeHme 4-0T3
OINK-5.1 HeobxoxnmMoe ¥ ocTaToyHOE YCIOBHE HICHTH(QHUIUPYEMOCTH 4 —-3T3
' CHUCTEM  OJHOBPEMEHHBIX aBHeHHH. OlCHNBaHHE CHCTEM
OMK-5.2 OJTHOB eMeEHLpr aBHCHI/Igp KOCBEHHBIM ’ U JIBYXIIaroBbIM Hagbiic u (umi)
MZ::TOJ:LI())M HaI/IMeHLIHyI/I;X KBaJ[paToB - OmbIT 4-0T3
P ' JesITeIbHOCTH/ 4 -3T3
neiicTBre
96 - OT3
Hroro 96 — 3T3

[Tonueiit kommiekT T3 XpaHUTCS B AMEKTPOHHONW HH(DOPMAIIMOHHO-00pa30BaTENbHOM Cpefie
HpI'YIIC u obyuaronuiicss IMeeT BO3MOKHOCTh 03HAKOMHTBLCS C JIEMOHCTPALIMOHHBIM BapUaHTOM

DT3.

Hwxe npuBenen oOpa3zelr THIIOBOTO BapHaHTa UTOTOBOTO TECTA, MPEYCMOTPEHHOTO paboyeid
MPOrPaMMOM TUCITUTUIUHBI.

1. BeiGepuTe npaBUIBbHBINA OTBET.
Bepudukanuus moaenu — 310 ...
A) onpenenenne MaTeMaTHUECKOH (HOPMBI SKOHOMETPHUECKOW MOJIENIN




B) onleHnBaHMe HEM3BECTHBIX TAPAMETPOB MOJICIIH
C) nmpoBepka aIeKBaTHOCTH MOJIEIN
D) npumeHeHue MoeH ISl TIOTYYCHHUS TIPOTHO3HBIX 3HAYCHUH

2. BriOepuTe npaBUIIBHBINA OTBET.
JaH psan pacripeneneHust Ciry4aiHOW BETUYUHBL X :

X -2 1 3
p 0,1 0,4 0,5
MaremaTtuueckoe oxxkuganue MX paBHO ...
A) 17
B) 2
)1
D)0

3. BriOepuTe npaBUIIbHBINA OTBET.
Ilycte @ sBnsercs BHIOOPOYHON oLeHKON mapamerpa €. Ouenka 6  HasblBaeTCs
HECMEIIEHHOM, eClI ...

A) MaTeMaTHuecKoe 0’KHMJIaHHe OLleHKH M (49*) HE paBHO napamerpy 6

B) mpu yBenuueHuu obObeMa BHIOOPKHM @ CXOAUTCS MO BEPOSATHOCTH K Iapamerpy O
reHepabHON COBOKYITHOCTH

C) oHa wWMeeT HAMMEHBIIYIO JAWUCHEPCUIO IO CPAaBHEHUIO C JPYIMMU HECMEUICHHBIMU
OLIEHKaMU IapaMeTpa

D) marematuueckoe oxkuiaHue oleHku M (9*) paBHO mapamerpy €

4. BBeauTe npaBWIbHBIN OTBET.

Jlis mepeMeHHBIX X W Y HaWACHBI CleAylomue mokaszarenn: X =5, y=11, x> =29,

y> =125, xy =58,2. Torga ko> PpUIHUEHT TMHERHON KOPPENALUU M PaBeH ...

5. BeibepuTe npaBuiIbHbBIN OTBET.
CyTp MeTOZa HAaMMEHBIIMX KBaJApaTOB JUIS OLEHUBAHUSA MOJENM IapHOW JIMHEWHOHN
perpeccuy COCTOUT B PEIICHUH ONTUMU3ALMOHHOM 33/1a4H ...

A) Zn:(yi —b, —b,x; ) > min

B) Zn:|yi —b, —b,x;| > min
i=1

C) Z(yi —b, —byx, )" — min

D) D(y, ~b, —bx)’ — min

i=1

6. BeiOepuTe npaBuiIbHBIN OTBET.
[To BeIOOpKE

y[2[5]8 10
x| 36|14 30

¢ nomoisto MHK ornenuBaercst mogens Y =b, +b X+ &. B MaTpruHoii popme OLCHKH HAXOISTCSI

o gopmyre ...



1 2))"
mbo|(t Tl 1)L 5 111 1)|6
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3 6 14 30)/1 14||\3 6 14 30) |8
1 30 10
1 2\ 3
111 1)1 5 111 1Y']6
D) b=
2 58 10)/1 8 2 58 10) |14
1 10 30

7. BeiOepuTe npaBHIIbHBINA OTBET.

[To HexoTOpoii BBIOOpKE OlLIEHEHA MapHas perpeccus )7:2([())+(2)X, r1e B CKOOKax IoA
2 0.2

K03 pULMEeHTaMU yKa3aHbl UX CTaHJApTHBIC OIIMOKH. 3Hasi, YTO JUIsl 3TOM MOJEIN KPUTHUYECKOE
3navyenue t-xkpurepus Cteronenta t =318, MokHO cenarh BBIBOJ, UTO ...

Kpum
A) cBOOOIHBIN YiieH 3HaYuM, a YrJI0BOM K03 (HUIIMEHT HE3HAUUM
B) 06a xoaddunmenTa He3HAYUMBI

C) o6a ko3 PunenHTa 3HaUUMBI

D) cBoOoHBIH UleH HE3HAUUM, a YTII0BOW KOA((ULIMEHT 3HAaUUM

8. Bribepute npaBUIbHBIN OTBET.
ITo BeIOOpKE 0OBEMa N =32 onenena mapHas perpeccust Y =10+ 2X, mwis koropoit RSS =50

, TSS =300. 3nast, uro It 3TOH MOJIETH KpUTHUECKOe 3HadeHue F-xpurepus Oumepa F, =4,

Kpum
MOYKHO CAEIaTh BBIBOJI, UTO ...
A) yrioBoiil k03(hPpUIIMEHT HE3ZHAYUM
B) monens B 11enoM He3HaUMMa
C) yrioBoit KO3 GHUIHEHT 3HAYUM
D) Mozenb B 1esioM 3HaUUMa

9. BriGepuTe mpaBMIIbHBIN OTBET.

OueHeHa cTeneHHas perpeccust § = 5x %% rme y — cipoc, X — ueHa. Toraa ¢ yBenuueHueM
ueHsl Ha 3% crpoc najaer Ha ...

A) 1%

B) 0,3%

C) 0,9%

D) 0,1%

10. Boibepute npaBUIIbHBIN OTBET.
C momomero MHK onenena mapuas perpeccust Y =20+7X. IIpornosHoe 3HaueHHE

nepemenHoit Y npu X =10 pasHoO ...



A) 100
B) 70
C) 20
D) 90

11. Beibepure npaBUIIbHBINA OTBET.

Perpeccuonnas mogens Yy =h; + blx2 + & SBIFETCA ...
A) nuHelHON
B) nenuueiinoit no mapamerpam

C) HenmHENHHOM MO MepeMeHHbIM, HO JIMHEHHOH 10 ImapameTpam
D) nHenuHeliHOM 110 3aBUCUMOM NTEpEMEHHOMN

12. Beibepute npaBUIIbHBINA OTBET.

ITo BeIOOpKE 0O0BemMa N=30 c¢ nomompio MHK Oblia orneHeHa MoJeiIb MHOKECTBEHHOM
auHenHoW perpeccun ¥ =-74,508+0,170x, +20,221x,. E& ko>ppuuMeHT aeTepMUHALUU

R? =0,8. Torzna 3HaueHne CKOPPEKTHPOBAHHOTO KOA((BUIMEHTA TeTepMHHALIHH R;dj PaBHoO ...
A) 0,75
B) 0,785
C)0,8
D) 0,815

13. BeiGepure npaBUIIbHBIN OTBET.

C nomompto MHK  onenena Monaenb  MHOXKECTBEHHOM — JIMHEHMHOW — perpeccuu
§=20+3x+2male, rne y — 3apaboTHas mmiara pabOTHHMKA, X — cTax paboTHWKa, Male —
(GUKTHBHAS IepeMeHHast, 3aJaHHast TI0 TIPaBUITY:

| 1, ecnin paOOTHUK SBJISIETCS MY>KUMHOM,
male =

0, eclt JKEHIIMHOM.

CrpaBeaIiBO CleAyIolIee YTBEPKICHUE ...

A) npu 0IMHAKOBOM cTaXke 3apabOTHas IJ1aTa y MyKUMH B CPETHEM Ha 2 JIEH. €]I. BhIIIE, UEM
y JKEHIIVH

B) mpu oguHakoBoM cTaxke 3apaboTHAas 11aTa y My>KUMH B CpEHEM Ha 3 JIEH. €/I. BBILIE, YeM
y JKEHIIVH

C) npu oMHAKOBOM CTaxke 3apaboTHasI TUIaTa y JKEHIIWH B CPeTHEM Ha 2 JIeH. e]l. BBIIIe, 4eM
y MY>KYHH

D) npu onrHakoBOM cTake 3apabOTHAs IJIaTa y KEHIIUH B CPEHEM Ha 3 JIeH. €]1. BbILIE, YEM
y MY>KYHH

14. BoibepuTe npaBUIIbHBINA OTBET.
Ha pucynke nzobpaxeHa KoppeasiiuOHHas MaTpULla CEMH TEPEMEHHBIX




OnenuBaeTcst MO MHOXKECTBEHHON JIMHEMHON PErpecCUM 3aBUCUMOCTH Y OT X, X3, X,.
Toraa B 3TOM MOJIETN MYJIbTUKOJTMHEAPHOCTD OYIET ...

A) coBepiiieHHOU

B) wactuunoi

C) orcyTcTBOBATH

D) paBna 1

15. BeiGepure npaBUIIbHBIN OTBET.
Ilo pucyHky
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MO>KHO CI€J1aTh BBIBOJI, YTO MOJEJIb IIAPHOM JIMHEWHOU perpeccun y oT X ...

A) rerepockenacTiuyHa
B) romockenactuuna
C) cuibHO KOppenupyeT
D) cnabo koppenupyer

16. BeiGepute npaBUIIbHBIN OTBET.

[To n=300 HaGmOACHUSIM HCCIEIyeTCsS MOJICTh 3aBUCUMOCTH 3apruiaThl UrpokoB HBA ot ux
BO3pacra, KOJIMYEeCTBa Urp u CpeaHero qucia 0YKOB 3a Ce30H
wage = b, + bage + b,games +b,score+&.  Jlns  mpoBemeHuss Tecta  YaiTa  IOCTpPOMIN

BCIIOMOTATENbHYIO PErpeccio, kodpduuuent netepmunaimu kortopoit RZ =0,11. 3mas, uTo
prum (0.05,9) =16,9, BbIOpaTh NpaBUILHOE YTBEPXKACHUE:

A) LM > prum , IOTOMY MOJIeIb F€TEPOCKEJACTHYHA

B) LM > prum , IOATOMY MOJIe]Ib TOMOCKEJAaCTHYHA

C) LM< prum , IOATOMY MOJIEITh TeTePOCKETaCTHIHA

2
D) LM < x,,,., » TOOTOMY MOJIEN> TOMOCKEIACTHYHA

17. BeiGepute nmpaBUIbHBII OTBET.
VYcraHOoBIIGHO, 4TO aucriepcusi ommbok Moxpenu wage = b, +bage +b,games +b,score + ¢

IIPONOPLUOHANIbEHA TIEPEMEHHON SCOrE, T.€. D(gi)zazscoreiz, i=1n. Torma s ycTpaHeHHs

TCTEPOCKEAACTHIHOCTH HYXKHO...

A) TI0IETIUTh YpaBHEHHE PErPECCHHU HA IEPEMEHHYI0 SCOre’
B) yMHOXUThH ypaBHEHHE pEerpeccHy Ha IEPEMEHHYIO SCOre
C) monenuTh ypaBHEHHE PErPeCcCHH Ha MIEPEMEHHYIO SCOre
D) YMHOKHTb YpaBHEHHE PErPECCHH Ha HEepEMEHHYIO SCOre’

18. BriGepuTe npaBUIBHBIN OTBET.
Ha pucynke



gLl P L %4
2010 2011 2012 2013 2014

MOYXHO HaOII0/1aTh:
A) ciyuaiinbie Koie0aHus
B) ce3onHbIC KOJICOAHUS
C) nuHenHBIN TpeH T
D) Gemnbrit mym

19. Beibepute npaBUIIbHBINA OTBET.
ITo BeiOOpke 00bema N=30 3a mepuox ¢ 1991 mo 2020 rr. ObUT OlICHEH JIMHEWHBINA TPEHT

¥y =203+12t, rne t=1991,1992,...,2020. [Iporuo3noe 3HaueHue nmoxkaszareis Yy Ha 2027 1o paBHO

A) 24527
B) 23467
C) 25781
D) 29330

20. BeiOepuTe nMpaBUIIbHBINA OTBET.
3ajaH BpeMEHHOU psifl

t|1]12|3|4|5]|6
y|3|6|9|12]15]|18
Koadduruent aBrokoppensaiuu 1-ro mopsijika paBeH ...
A) +0,5
B) -0,5
C)+1
D) -1

21. Boibepute npaBUiIbHbII OTBET.
ITo BBIGOpKE 0OBeMa N=36 omenen mapabonuueckuii Tpenn G, =117,8+8,37t—0,1t*, rme

G - cymmapublii pacxon OensuHa B BemukoOpuranuu, t=1960,1961,...,1995. TIposepsercs
rUIoTe3a 00 OTCYTCTBHU aBTOKOPPENSAIMM OCTAaTKOB 2-TO TMOPsJAKa C MOMOINBI Tecta bpoiia-
I'ondpu. s 3TOro nocrpoeHa BCIIOMOTaTeNIbHAs PErpeccusl €, Ha UCXOJHBIE perpeccopsl t, t* u
e.,, €_,. Kodxpduument nerepmuHaImy BCIIOMOTATEIBHOM MOAEIH R:UX =0,69. 3mas, uyro
P o (0:05,2) =5,99 , BBIOpaTh IpaBUIIbHOE YTBEPIK/IEHHUE:

A) BG> prma NOATOMY THIOTe3a 00 OTCYTCTBHM aBTOKOPPEIALUH 2-TO TIOpSIKa

OTBEPraercs
2
B) BG>y,,,, modToMy runoresa 00 OTCYTCTBMH aBTOKOPPENAIMH 2-TO TIOPSJIKA HE

oTBepraercs
2
C) BG< g, TOITOMy THUNOTe3a 00 OTCYTCTBMM aBTOKOPPENSIMH 2-TO TOps/Ka

OTBEpraercst
2
D) BG< ., MOdTOMY THIOTE3a 00 OTCYTCTBHM aBTOKOPPENSIMH 2-TO TIOPSJKA HE

OTBCPracTcAa



22. BeibepuTe nMpaBUIbHBINA OTBET.

Ha pucynxke
15 T T
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-15 | | | |
0 50 100 150 200
M300pakeH CTAIIMOHAPHBIN Mmporiecc (OembIii myM) ¢ TUCIIepcuei, paBHOM ...
A)0
B)5
C) 15
D) 25

23. BeibepuTe nMpaBHIIbHBINA OTBET.

MatemaTuyeckoil OXUJaHHE CTAllMOHAPHOTO AaBTOpPErpeccHoHHOro mporecca AR(2),

3ajjaHHoro ypaBHenueM Yy, =4+0,7y, , —0,1y, , +¢&,, paBHO ...

A) 4
B) 0,7
C)-0.1
D) 10

24. BeibepuTe npaBUIbHBII OTBET.

agbrwbnE

8.

9.

P=a,+aW,

B cucreme BTOPOE ypaBHEHUE SBIISIETCH ...
W =b, +bP+b,U

A) TouHO UACHTUDULUPYEMBIM

B) cBepxunenTupuUIpPYyeMbIM

C) HenaeHTupuIIpyeMbIM

D) nceBnonaeHTuuurpyeMbom

3.5 IlepeyeHb TeopeTHYECKUX BONPOCOB K IK3aMeHY
(1 OTICHKY 3HAHMIA)

Paznen 1. IlpenMer u OCHOBHBIE 3aa4l SKOHOMETPUKH, TAPHBIN KOPPEISAIIUOHHBINA U
PErpeCCHOHHBIN aHAIN3

IToHsATHE DKOHOMETPUKHU U €€ HCTOUYHUKU.

3amauu, penraeMpie ¢ TOMOIIBI0 SKOHOMETPUKH.

TuIBI JaHHBIX, UCIIOJIB3YEMBIX IIPU ITIOCTPOEHUN SKOHOMETPUYECKUX MOJIEIIEH.

DTanbl 5JKOHOMETPUYECKOTO MOJEITUPOBAHHUS.

OCHOBHbBIE TIOHSITUS TEOPUU BEPOSTHOCTEH. J[MCKpEeTHbIE W HENpPEpBhIBHBIE CIy4ailHbIE

BEJIMYMHBL. 3aKOHBl PACHPENCIICHUS CIyYalHBIX BEIWYMH. YHCIIOBBIE XapaKTEPHUCTUKU

CIIyYalHBIX BETUYHUH.

Cuctembl ciaydaHbIX BenuuuH. [loHsATHE KOBapwamuu, KOIP(GUIIMEHTa KOPPEISIIHH,

YCIIOBHOTO MaTEMaTUYE€CKOTO 0KHIaHUS U (PYHKIIMH PETPECCHH.

OCHOBBI MaTeMaTHYECKOM cTaTUCTUKH. IloHSTHE CMEmEHHOCTH, COCTOSTSIBHOCTH H

7 (HEeKTUBHOCTH CTAaTUCTUYECKHX OIEHOK. OOmas cxeMa MPOBEPKH CTATHCTUYECKUX

THIIOTE3.

OYHKIMOHATBHBIE M CTATUCTUYECKHIE 3aBUCIMOCTH. BrIOOpoUHBIi K0 pULIeHT TMHEHHON

Koppensiuuu. J{narpamMma paccenBaHus.

[IpoBepka 3HaunMOCTH KO3 HULIMEHTA KOPPEISAIIUH.

10. Monens mapHO# TUHEHHON perpeccuu.



11.
12.
13.

14.
15.
16.

17.
18.
19.

20.
21.

22.

23.
24.
25.
26.
27.
28.
29.
30.

31.
32.
33.
34.
35.
36.
37.
38.
39.
40.

41.

42.
43.
44,
45.
46.
47.
48.
49.
50.
51.
52.
53.
54.

[IpeanocbuIKKM METO1a HAMMEHBIIMX KBaApaToB (ycioBus Teopemsl ['aycca-MapkoBa).

CyTbh MeTO/1a HAUMEHBIIUX KBAIPATOB.

OlieHUBaHUE MapamMeTPOB MOJIENM MAPHON JIMHEHHON PErpeccMy MO METOYy HAMMEHBIIHNX
KBaJIpaToB.

JloBepuTenbHbIE HHTEPBAJIBI TAPAMETPOB MOJIEIH MMAPHON JTMHEHHOMN perpeccuu.

[TpoBepka 3HAYMMOCTH KOIPPUITUEHTOB PETPECCHH.

Bepudukanuus mogenu. Kosddunuent aerepmunanuu. [IpoBepka 3HaYMMOCTH PETPECCUU B
LIEJIOM.

WuTepnperanus pe3ynbraToB MojenupoBanus. KosdduumeHT 3nacTuuHOCTH.

TouedHoe 1 UHTEPBAIILHOE MPOTHO3UPOBAHKE IO MOJIEIIH MTAPHOM JTMHEHHOMN perpeccuu.
Kitacchl HEIIMHEVHBIX perpeccui.

Pa3nen 2. MHOXECTBEHHBIN pErpeCCUOHHBIN aHATIN3
Mojens MHOKECTBEHHOW JIMHEMHOUN perpeccum.
IIpeanocbuiky, JeXamue B OCHOBE IIOCTPOEHUS MOJEIM MHOXKECTBEHHOM JIMHEMHOU
perpeccuu.
CkoppekTupoBaHHbIi K03 dunmenT nerepmuHanuu. MHpopMannoHHbIe KpUTEpUN AKanuKe
u [lIBapua.
DUKTUBHBIEC IEPEMEHHBIE.
[ToHsiTHE MYJIBTUKOJUIMHEAPHOCTH.
CriocoOb1 00HAPYKEHUS M YCTPAHEHUSI MYJIbTHKOITMHEAPHOCTH.
[ToHsATHE reTEpOCKENACTUYHOCTH OLIMOOK perpeccuu 1 €€ mocieCTBUS.
OO6HapyxeHue TeTepoCKeJaCTUYHOCTH IPapUUIEeCKUM CIIOCOOOM.
OOHapyxeHue reTepocKeJaCTUYHOCTH € IIOMOLIbIO TecTa Yaiira.
OO0Hapy)XeHHe reTepoCKeJaCTUYHOCTH ¢ TToMoIbio Tecta [onndensna-Ksanara.
YcTpaHeHne rerepocKkelaCTUYHOCTH. B3BeIeHHbIN METO] HAUMEHBIINX KBaIpaTOB.

Pa3nen 3. BpeMeHHBbIE psbl U CUCTEMBI 3KOHOMETPUYECKUX YPaBHEHUN
ITonsiTHE BpEMEHHOTO psijaa.
OcCHOBHBIE KOMIIOHEHTBI BPDEMEHHOTO PsiAA.
TpeHnaoBble MOJIENN BPEMEHHBIX PSIJIOB.
ABTOKOppEIsIMs YpOBHEN BPEMEHHOTI'O psiia. BeIsIBIEHNE HUKINYHOCTH.
MonenupoBaHue HUKINYECKUX KOJIEOAHUH.
[TonsiTHe M OCIEACTBUS AaBTOKOPPENISILIMA OCTATKOB PETPECCHUM.
OO6Hapy’keHre aBTOKOPPEISALUN OCTaTKOB Ipa)ndeCKUM METOIOM.
OOHapyxeHue aBTOKOPPEIISILIMU OCTaTKOB ¢ IOMOIIbIO TecTa JlapouHa-YorcoHa.
OGHapyxeHre aBTOKOPPEIIAINHI OCTaTKOB ¢ MOMOIIbIO TecTa bpoitma-I"'ondpu.
Mertonsl Koxpeiina-Opkotra, Ilpaiica-Yuncrena u Xunapera-Jly ans cHuwkeHus s3pdexra
ABTOKOPPEISALIMM OCTaTKOB PETPECCHH.
CrannoHapHble M HECTallMOHAapHbIE BpEMEHHBbIE psAAbl. benblii myM H  ciydaiiHOe
Oty X 1aHue.
ABTOKOBapHallMOHHAs (PYHKIIHUS.
ABTOKOppeSIIMOHHAs (QYHKITHS.
YacTHas aBTOKOPpENALUOHHAs (PYHKIIHUS.
ABTOperpeccuoHHasi MOJIEIb MOpsIKa .
IIpoBepka aBTOPErPECCUOHHBIX IIPOLIECCOB HA CTALlMOHAPHOCTb.
Cucrema ypasHenuii IOna-Yokepa.
Mogenb CKOJIB3AIIErO CPEAHETO TopsAIKa .
Teopema Bonbaa u ycrmoBrue 00paTUMOCTH BPEMEHHOTO psifia.
Mogemu ARMA.
[Ipumepsl cucTeM SKOHOMETPUYECKUX YPABHEHUH B dKOHOMHKE.
Bunbl cucteM 35KOHOMETPUUECKUX YPABHEHHH.
CrtpykTypHas U ipuBeicHHas (opma MOETH.
Heo6xoanmMoe u 1ocTaToyHOe YCIOBUE HACHTU(DUITUPYEMOCTH CUCTEM.



55. KocBeHHBII METO/1 HANMEHBIIINX KBAJAPATOB.
56. JIByX11aroBblii METO/I HAMMEHBIIINX KBaIPaTOB.

3.6 IlepeyeHb THMOBBIX NPOCTHIX MPAKTHYECKUX 32JaHUI K IK3aMeHY
(U1 OLIEHKH YMEHUIA)

ITo BeIOOpOUYHBIM daHHBIM O muiommaan ( X , kB. M) u 1iene (Y , Teic. y.e.) 10 kBapTHp

X 32 70 66 41 32 74 52 76 72 32
y 13 23 20 13 12 23 16 24 22 12
Tpedyercs:

a) HalTH BEIOOPOUYHBINA KO3 (PULIMEHT TMHEHHON KOPPEISIUU Fyy

0) 3amucars BBIOOPOYHOE ypaBHEHHE JIMHEHHOH perpeccun Y, = a + bx;
B) MPEICKa3aTh LEHY KBapTUPBI Iu1omaabio 50 KB. M.;
r) mpoBepuTh 3HaunMOcTh Kodddumuenta D npu o = 0.05;

2
1) ¢ noMomp Kod(pduuuenTta gerepMUHanud R BBIABMTH 100 Bapualyu, 0OBACHAEMYIO
perpeccueit Y mo X ;
e) cmomomsio F -Tecta mpoBepUTh 3HAYUNMOCTH PETPECCHH.

3.7 llepevyeHb TUMOBBIX MPAKTHYECKUX 321aHUI K IK3aMeHY
(715t OIIEHKW HABBIKOB M (WITH) OTIBITA IESTEILHOCTH)

1 Ha ocHoBe ompoca 38 cemeii ObL1 BbIUKCICH KOAGOUIIMEHT KOPPETSIUN MEXAY JO0XO0AaMU
¥ HAaKOIUICHMSIMH I, = 0.7. 3HaunMo M POCT TOXOJOB BIHUSET HA POCT HAKOIUICHWUH MIPH YPOBHE

sHauumoctu ¢ =0.017?
2 I1o maHHBIM

1016|1921 |22
112]3]4]5

by

OLICHUTH ApaMeTPBI rHnepooIyecKoit Moenu Yy =h) +—=+¢.
X

X<

3 ITo 50 HabmromEeHUSIM HCCACIYETCs 3aBUCUMOCTD IIEHBI KOTTekKa Pricé ot ero ruromaan
Square, ynaneHHOCTH OT LieHTpa ropoaa Dist u konuvectBa staxeit Floor. TIpeamnomnaraercs, uTo ¢
YBEJIMUECHUEM TUIOIIAIU KOTTekKa Square aucrepcus OmmMOOK perpeccuu Bospactaer. Jis
IPOBEPKH 3TOT0 MPEANOoNoKeHHs ¢ moMomsio tecta ['onndensna — KBanara oTaenbHO OLEHWIH
Mozenb perpeccur mo 20 KOTTemkaM HEOONbIIONW Momand W 1o 20 KOoTTemkam OOJBIIOoN
IUIOINAAM U TOJXYYMIM ocTaTouHble cyMMbl kKBaapaToB RSS, =10 u RSS, =25. Cnenath BbIBOX O

reTepOCKETACTUYHOCTH B OLIMOKAX perpeccuu rnpu ypoHe 3Hauumoctu o =0,05.




4. MeToan4yeckue MaTepuaJbl, onpeaessiioinime Npoueaypy oleHuBaHus
3HAHMIi, yMEeHUIi, HABBHIKOB M (WJIN) ONbITA 1eSITeJIbHOCTH

B rtabmuue mpuBENEHBI OMMCAHUS MOPOIEAYpP MPOBEAEHUS KOHTPOJBHO-OIIEHOUYHBIX
MEpONPUATHIA U MPOLEAYP OLICHUBAHUS PE3YJIbTATOB 00YUYEHUS C IIOMOIIBIO OLIEHOUHBIX CPE/ACTB B
COOTBETCTBUU C paboyell MporpaMMoi AUCHUIIINHBIL.

HanmenoBanue
OLEHOUHOTO OmnwcaHus MPOEAYPHI TPOBEACHUSI KOHTPOJIBFHO-0IIEHOYHOTO MEPOTIPHUATHUS B MPOIIEIyPHI
OILICHMBAHMUS PE3YNNbTAaTOB O0YUCHHUS
cpencTBa

[IpenogaBaTens Ha YCTAaHOBOYHOM 3aHATHH JOBOAMT O OOYYAIOIIMXCS: TEMBI, KOJIUYECTBO
3amaHuii B KOHTpoibHOW pabore. KoHTponpHas pabora nomkHa OBITH BBITIOJHEHA B
YCTaHOBJIICHHBIII CPOK W B COOTBETCTBUHM C IPAaBHJIAMH K OQOPMICHHUIO (TEKCTOBOH H
rpadudeckoil gacreit), copmynupoBaHabeiMEu B Ilonoxennn «TpedoBanus k opopMIICHUIO
TEKCTOBOM W rpaduueckod IoKyMeHTauun. HOPMOKOHTpOJb» B IOCIEAHEH peJaKiuu.
BrlmonHeHHass KOHTposbHas paboTa mepejaeTrcss Uil HPOBEPKH IIPENoJaBaTellio B
YCTaHOBIICHHBIE CPOKH. Ecin KoHTposibHas pa0oTa BBINIOJHEHa HE B COOTBETCTBHH C
YKa3aHUsIMU WJIM HE B TIOJIHOM 00beMe, OHa BO3BpalllaeTcsl Ha 10paboTKy

KontponsHas padora

BelnonHeHHe pa3HOYPOBHEBBIX 3a/1a4 (3aJaHuil), MPEeIyCMOTPEHHBIX padoueil mporpammoit
PasHoypoBHeBas 3a1aua | AUCIMIUIMHBI, TPOBOASATCS BO BPEMs MPAKTHUECKUX 3aHATHIA. BO BpeMs BBIMOIHEHHS 3a1a4
(3aganue) (3amanwuii) paspemiaeTcs MoJIb30BaThCs YUCOHUKAMU, CIIPABOYHUKAMHU, KOHCIIEKTAMU JIEKIIUH,
TCTpaAAMU JJI NPAKTHICCKUX 3aHATHN

3ammuTa 1ab0opaTopHBIX pabOT MPOBOAMTCS BO BpeMs JTabOpaTOpHBIX 3aHATHI. Bo Bpems
MPOBE/ICHUSI 3AIUTHI J1TA0OPATOPHO# pabOThI MOJIH30BATHCS YUCOHHKAMHU, CIIPABOYHHKAMHU,
KOHCIIEKTAMH JICKIUi, TETPAIAMH HE Pa3pPelICHO.

I[pemnoaBarens Ha 1abOPATOPHON paboTe, MPEAMIECTBYIONICH 3aHATHIO MPOBEACHHUS 3AIUTHI
na00paTOpHOM pabOThI, AOBOMUT A0 OOYYAIOIIMXCS: HOMEp 3allUIacMOi J1abopaTopHOM
pa0oThI, BpeMs Ha 3aIUTy J1abOpaTOPHOIl pabOTHI.

[IpenomaBatens HHGOPMUPYET OOYIAFONMIUXCS O PE3YJIbTATaX 3aIIUTHI JA00PATOPHOI pabOTHI
cpasy mociie ee KOHTPOJIbHO-OICHOYHOTO MEPOIPHSATHS

JlaGoparopnas pabota

I[JI?I opraHusalvi M IMIPOBCACHHA HpOMG)Ky’l'OLIHOf/i arTecralliy COCTaBJIAIOTCA THIIOBBIC
KOHTPOJIbHBIE 3a/laHUsl WJIM HMHbIE MaTepuaibl, HeOOXOIMMbIE Ul OLIEHKH 3HAHUH, YMEHMH,
HAaBBIKOB U (WJIM) ONBITA IEATEIBHOCTH, XapaKTEPU3YIOLIUX ATAMbl (POPMHUPOBAHUS KOMIIETEHIUI B
npoliecce OCBOCHUsI 00pa30BaTeIbHON MPOTrPAMMBI.

HepequL TCOPCTUYCCKHUX BOIPOCOB MW THUIIOBLIC IMPAKTUYCCKUE 3aJJaHUA PA3HOTO YPOBHMA
CJIO)KHOCTH JJISl TMPOBEJEHHsI NMPOMEXYTOUHOM arTecTalui oOydaroluecs MOJy4aioT B Hayaje
ceMecTpa 4epe3 3JIEKTPOHHYI0 HH(OpMaloHHO-o0pa3zoBarenbHyo cpeny Hpl' YIIC (nmuunbii
KaOWHET 00yJaronierocs).

Onucanue npouenyp NpoBeJeHUsi NPOMEKYTOYHOM aTTeCTAMH B (pOpMe IK3aMeHA
U OLICHMBAHUS Pe3yJbTATOB 00y4eHHs
ITpomerxyTounas aTTectanus B opMe sK3aMeHa MPOBOJUTCS MyTEM YCTHOTO coOece10BaHUs
1o OuseraM Win B popMe KOMITbIOTEPHOTO TECTUPOBAHUSI.

IIpu mpoBeaeHHMH TPOMEXKYTOUHOH aTrectalMu B (opme cobeceoBaHUS OUIIETHI
COCTaBJISIIOTCS TAKUM 00pa30M, YTOOBI KaXKIblii U3 HUX BKJIIOYA B ce0sl TEOPETUUYECKHE BOIPOCHI U
IIPAKTUYECKHE 3a1aHuUs.

buner conmepxut: n1Ba TEOpPETHUYECKHMX BOIpoca g OLEHKH 3HaHui. Teopernueckue
BOINPOCHI BBIOUPAIOTCS U3 MEPEUHs BOMPOCOB K IK3aMEHY; JIBAa NMPAKTHUECKUX 3aJaHUA: OJHO W3
HUX JJI OLEHKU YMEeHUH (BbIOMpaeTcs M3 MepeyHs] TUMOBBIX MPOCTHIX MPAKTUYECKUX 3aJaHUN K
9K3aMeHY); JApPYroe NpakTUYecKoe 3aJaHue JJIS OLIEHKM HABBIKOB U (MJIM) OMbITA JEATEIbHOCTH
(BBIOMpAIOTCA W3 MEPEUHs TUIOBBIX MPAKTUUYECKUX 3aJlaHUH K DK3aMEHY).

Pacrnipenienenne TeopeTUUECKUX BOIIPOCOB U MPAKTUUECKUX 3aJJaHUM 10 3K3aMEHAI[MOHHBIM
OusieTaM HaxOJUTCS B 3aKPBITOM JJIsl oOydaromuxcs aoctyne. Pa3paboTaHHbIi KOMIUIEKT OUIIETOB
(25-30 OmneroB) He BBICTABISICTCS B DJICKTPOHHYIO HH(OPMAIMOHHO-00Pa30BATEIBLHYIO CPEdy
UpI'VIIC, a xpanurcs Ha kadenpe-pazpaboTurke (POHIOB OLIEHOYHBIX CPEACTB.




Ha sx3amene oOyuatomuiicst 6epetr OwiIeT, i MOATOTOBKM OTBETAa Ha YK3aMEHAIIMOHHBIN

OmteT o0yvaronieMycst OTBOJUTCS BpeMs B mpenenax 45 MuHyT. B mporiecce oTBeTa 00ydaronierocs
Ha BOIIPOCHI M 3aJjaHus OMiIeTa, MpenoaBaTesib MOXKET 33/1aBaTh JIOMOJHUTEIBLHBIE BOTIPOCHI.

Kaxnpiii Bompoc/3ajanue Owiieta OLEHWUBACTCS IO YEThIpeXOaUTbHON cucTeMe, a jaalee
BBIYHCIIICTCSI CpelHee apu(PMETHYECKOE OIICHOK, IOJIYYCHHBIX 3a KaXIbli BOMPOC/3a/laHHE.
Cpennee apuMeTHUECKOE OLIEHOK OKPYTIISIETCS JI0 IEJIOTO IO IPABHIIaM OKPYTIICHHS

[Ipn mpoBeneHWH TPOMEKYTOUHOW aTTeCTalud B (OpME KOMITBIOTEPHOTO TECTHPOBAHUS
BapHaHT TECTOBOTO 3amaHus Qopmupyercs u3 (oHAA TECTOBBIX 3aJaHUN IO JUCIHILIAHE
ciIy4aliHbIM 00pa3om, HO ¢ ycioBueM: S50 % 3amaHuil JOJKHBI OBITh 3aJaHUSIMUA OTKPBITOTO TUIIA U
50 % 3amaHuil — 3aKpHITOrO THUIIA.

Oo0pa3en 3K3aMeHAIIMOHHOT0 OuJiera

JK3aMeHANMOHHDII omJteT Ne 1 YTBepxKaaIo:
10 JUCIHUILIHHE « JKOHOMETPHYECKHE MOJAEIN H 3aBenyronmii kadeapoii
élgp T 39(;\(- MeTOABI» « » UpI'YIIC

y4eOHBIHi rox

1. Cxema npoBepKH 3HAYUMOCTH perpeccu o F-xpurepuro Oumepa.
2. [Ipobniema uaeHTH(UKAIIMKA CHUCTEM 3KOHOMETPUYECKUX ypaBHeHHU. MaeHTuduimpyembie,
HEUJCHTHPHUIUPYEMbIE, CBEPXHICHTUPHIIUPYEMbIE MOJIEIIH.
3. ITo BeIOOpKE 00BeMa 50 ObuIa OIIEHEHA MOJIENb perpeccuu (B CKOOKax yKa3aHbl CTaHIAPTHBIC
omMOKu K03 (HUITUESHTOB)

y=3+4,1x -10X, +7X,.

(0,5) (4) 10
Ocratounas cymma kBaaparoB RSS =60, a cymma kBagpaToB, OOBSCHSICMasi pErpeccuei,
ESS =120. Kakue u3 pakropoB 3HAUMMO BIHSIOT Ha Y Ipu ypoBHE 3Hauumoctu « = 0,01.
4. SBnsercs nu npouecc Yy, =8+0,1y, , —0,5y, , +¢&, cranuoHapHeiM?
5. ITo 1000 koTTemKaM UCCIeIyeTCs 3aBUCMMOCTD IICHBI KOTTeKa Price ot ero ruromamy Square u
yIaJeHHOCTH OT 1eHTpa ropoja Dist. [Inst mpoBepKy rUIoTe3bl O MOCTOSIHCTBE AUCTIEPCHIA OLINOOK

perpeccun ObLT TpuUMeHEH TecT YaiWrta. CaenaTh BBIBOJ O HAJUYUH TETEPOCKETACTUYHOCTH B
OIMOKaXx perpeccuu TMpH ypoBHE 3HAYUMOCTH 5%, ecnu kodhuIMeHT aeTepMUHAIUN

BCrioMoratenbHoM perpeccun R2 =0,1.




