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1. IIEJTA ¥ 3AJIAYHA OCBOEHUSI JUCIAIIIMHBI (MOLY.JI5)

eap n3yyeHust AMCUMIVIMHBL: GOPMHUPOBaHUE Y 00YJAIOINXCS MPAKTUUECKUX HABBIKOB 110 IPUMEHEHUIO CTATHCTHYECKUX METOJIOB
JUIA UCCIIeIOBaHUSI M 00O0OIICHUS SMIMPUUYECKUX 3aBUCHMOCTEHl SKOHOMHMYECKHX IEPEMEHHBIX, a TaKKe IMOCTPOCHUS HaJekKHBIX
MIPOTHO30B B Pa3yIMUHBIX cdepax (HUHAHCOBOM M yIMpPaBIEHUECKOH NESTENHHOCTH C IIEIbI0 0OOCHOBAHHS IIPUHUMAEMBIX PEIICHHH,
(dopmupoBaHne KomnereHIMH B cooTBeTcTBUM ¢ TpeboBaHusiMu PI'OC no nHanpasnenuto noaroroBku 38.03.01 «OxoHoMuKay,
38.03.02 MeHemKMEHT U y4eOHBIM IIJIAHOM.

3agauyd HM3y4YeHHMs] AUCHUILIMHBI: M3YYHUTh STalbl AKOHOMETPUYECKOTO MOJENHPOBAHUS; H3YYUTh METOIbl CHenHu(UKaIIH
HKOHOMETPUYECKHX MOJIEINEHl; TO3HAKOMUTHCS C BUIAMU SKOHOMETPHIECKUX MOZEIEH U HAyIUTHCS X Pa3In4aTh; OCBOUTH METOIUKY
IIOCTPOCHUSI SIKOHOMETPUYECKOW MOJIeNIe U METOJbl OLIEHKH MX [1apaMeTpPOB; HAYYHMTHCS OLCHWBATh KaYECTBO SKOHOMETPHYECKHX
MoJesell; HayIUThCsl IPUMEHSATh IKOHOMETPUIECKHE MOJIENH AJIsl UMHTALUH U ITPOTHO3UPOBAHMS SKOHOMHUECKHX MPOLIECCOB.
Obaacth npodeccuoHaIbHOI qesaTeabHOCcTH: 08 DUHAHCH U SKOHOMUKA

2. MECTO JUCHHUTIIMHBI (MOJYJISI) B CTPYKTYPE OBPA3OBATEJILHOM ITIPOT'PAMMBI

Iukn (pazgen) OIT: |B1 .0.02

2.1|Tpe603amm K NMpeIBapUTeILHOI NOAr0TOBKE 00y4Yalomerocs:

Coniep)kaHre JUCHHUIUIMHBI 0a3upyeTcsl Ha MaTepuae:

OCHOBBI 9dKOHOMHYECKOI TCOPUHU

MHKpPOIKOHOMHKA

OCHOBBI CTATHCTHUKH

2.2| IucuMnianHbl (MOIYJIH) U PAKTHKH, VIS KOTOPBIX 0CBOEHHE IAHHOM AMCHUNIMHBI (MOIYJI51) HEOOXOAUMO KAK
npeauecTByonee:

busnec-mannpoBanme

3. KOMIIETEHL[Y OBYYAIOIIETOCSl, ©OPMUPYEMBIE B PE3YJIbTATE OCBOEHMS JUCLIAIITAHBI
(MOZYJIST)

OIIK-2 3 Cnoco0eH 0CyIecTBISITh CO0P, 00padOTKY M CTATHCTHYECKHIl AHAJIN3 JAHHBIX, HEOOXOMUMBIX JIJIs1 PelIeHHsI
MOCTABJIEHHBIX YJKOHOMHYECKHX 337124

OIIK-2.3 D McnoJub3yeT 3KOHOMeTPUUYECKHe MOJeJIH IPU pPellleHHH IKOHOMHYECKHX 3a1a4

3HaeT: OCHOBHBIE MOHSATHS, KaTETOPUM M MHCTPYMEHTHl SKOHOMETPHKH; OTIMYMSA KJIACCHYECKOro M 0aileCOBCKOTO MOIXOIO0B K
CTaTUYECKOMY OLICHUBAHUIO, IPUHLUNBI HPUHATHS U pealu3allid SKOHOMHUYECKHX U YIPABICHYECKHX PELICHUH; 4YUCIIOBbIE
XapaKTepUCTHKH U (GYHKIMU pacTpefeNeHus CIydailHbIX BEJIMYHH, TOYSYHbIE W MHTEPBaJbHBIE OLEHKH ITapaMeTPOB CIyYaiHBIX
BEJIMYMH; MOAXOAbI K BBIYMCICHUIO BEPOSATHOCTEH; IOMYLIEHHMs, JEXkKallUe B OCHOBE JIMHEHHOM pPErpecCHOHHON MOJENH; MEpy
KavecTBa ypaBHEHUS perpeccrd (kodhHUINEeHT AeTepMUHALINHN); TI0Ka3aTellb TECHOTHI KOPPEJAIIMOHHON 3aBUCUMOCTH (K0d () HUIHEHT
KOppEJISIlIMK); OCHOBHBIE TIOJIOKEHHsI MeToJla HauMeHbInux kBanparoB (MHK), cBoiictBa onenok MHK; nocneactBusi HapyiieHus
JIOTYIIEHUH KJIAaCCHUECKOW MOJIENM JIMHEHHON perpeccuy, TeCcThl Ha TIeTepOCKeAaCTHYHOCTh, ABTOKOPPEISALHUIO; IIOHSATHE
MYJIbTHKOJUIMHEAPHOCTH, METOJbl €€ OOHAapyKeHHUs M  YCTPAHEHHMS; COCTABIIOIIME BPEMEHHOTO  psAAa;  yCJIOBUSA
UACHTU(QHUIUPYEMOCTH CUCTEMBI OJJTHOBPEMEHHBIX YPaBHEHUH.

YMeet: pa3paboTaTh 1 000CHOBATH BapHUAHTHI 3 (PEKTUBHBIX XO3HCTBEHHBIX PEIICHUH; TPUMEHATh SKOHOMETPUUECKHUE MOJICIH JUIS
HCCIIeIOBaHUs U 0000IIEHUS IMITUPUIECKUX 3aBUCUMOCTEH SKOHOMHYECKHUX MEPEMEHHbIX; 1aTh IKOHOMUYECKYI0O MHTEPIPETaLUI0
K03(HUIUEHTOB SKOHOMETPUYECKOH MOJEIH; OHpeAesATh (HOpPMY CBSI3M MEXKIY 3aBUCHMOH M OOBSCHSIOIMMU NEPEeMEHHBIMU
HKOHOMETPHUYECKOH MOJEIH; PACCUUTHIBATH YUCIIOBBIE XapaKTEPUCTHKH U (QYHKIUH pacTipeneeH s CIyJaiHbIX BEINYUH, TOUSUHbIE
U UHTEpBaJbHbIE OLIEHKH MapaMeTPOB CIy4ailHBIX BEIMYMH; OLEHUTh TECHOTY M HAIPABICHUE CBSI3M MEXIY HNEPEMEHHBIMH B
9KOHOMETPHUYECKOI MOJIeNTH; MPOM3BOJUTH OLIEHKY ITapaMeTPOB YPaBHEHH MHOKECTBEHHON perpeccu; paccuntats Ha ocHose MHK
K03(HULUEHTH! PETPECCUH, AOBEPUTEIbHBIE MHTEPBaNbl I/ (YHKIUM PErpeccud M ee MapaMeTpoB, a TakKe aHAIU3UPOBATh U
COJIEpKATEIbHO HMHTEPIPETHPOBATh IIOJMYYEHHBIE pE3yJbTaThl; CTPOMTh Ha OCHOBE OINWCAHUS CHUTYallMd CTaHIApTHBIC
9KOHOMETPUYECKHE MOJENH, aHAIU3UPOBATh U COAEPIKATEIBHO MHTEPIPETUPOBATH MOJIyYEHHbIE PE3YJIbTAaThl; IPOTHO3UPOBATh HA
OCHOBE CTaHJAPTHBIX YKOHOMETPUYECKUX MOJEJEH MOBeleHHEe 3KOHOMHUYECKUX areHTOB, Pa3BUTHE SKOHOMHYECKHX IPOIIECCOB U
SIBJICHUH; OOHAPY)XUBATh SBJICHHE TIETEPOCKEJACTUYHOCTH B JIMHEHHBIX PErPECCHOHHBIX MOJENAX; OLIEHUTh IapaMeTphbl
perpeccuoHHOi Mozenn ¢ nmomoisio OMHK; paccunTeiBaTh W aHANIM3UPOBATH YaCTHBIE KOI(PPHUIIMEHTHl KOPPEJALIH; OLECHUBATh
perpeccuro ¢ MOMOIIbI0 (DMKTUBHBIX IEPEMEHHBIX; MPOBOAUTH JHHEAPH3ALMIO MOJENeH PerpeccHy; IPOTHO3UPOBATh Pa3BHUTHE
PBIHKOB C HCIOJb30BaHHUEM SKOHOMETPHUYECKHX MOJEJEH OCYIIECTBIATh OLEHKY YIPaBICHYECKHX pEIICHHH C HCIOIb30BaHHEM
9KOHOMETPHUYECKUX MOJENIei; HAXOAUTh YpaBHEHUE TPEHa U BPEMEHHOTO psfa U IPOBEPSTH €ro 3HaYMMOCTD; 1aTh TOYECYHbIH U
MHTEPBAJILHBINA IIPOTHO3HI AJIS CPEAHETO ¥ HHAMBHUAYAIBHOTO 3HAYCHUH BPEMEHHOTO PAa;

MIPOBECTHU CIIIA)KUBAHKE TPEHJIa BPEMEHHOT'O psijla METOJIOM CKOJIB3SIIINX CPEIHUX; CTPOUTh M MPOBEPSATHh Ha aJ€KBaTHOCTh MOJEIb
aBTOPETPECCHOHHOI ycroBHOI rerepockenacTuaHocTd (ARCH); cTpouTs U poBepsATh Ha aIeKBaTHOCTh ABTOPETPECCHOHHYIO MOJETb
ckoub3simien cpenHeit ARMA; MpoBOIUTH OLIEHKY CHCTEMbI OHOBPEMEHHBIX YPaBHEHHUH.

4. CTPYKTYPA U COJAEPKAHUE JTUCIUIIJIMHBI (MOLYJIS)

Kon HaunmenoBanme pa3jesioB u TeM /BH/L 3aHATUS/ Cemectp | Yacos |UHTEpaKT.
3aHATUS
Paznes 1. BBeieHne B 3K0HOMeTpHYeCKOe MO/IeTMPOBAHIE
1.1 OCHOBHBIE aCTIEKTHl SKOHOMETPHUYECKOTO MO IesTpoBanus /JIek/ 5 1 1
1.2 OCHOBHBIE ~ aCHEKTHl OKOHOMETPHYECKOTO  MOJICIMPOBAHHA.  ODJIEMEHTBI  TEOPUHU 5 2 0

BEPOSTHOCTEH U MaTeMaTuueckoil cratuctuku /I1p/
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1.3 OCHOBHbIE aCTIEKThI 3KOHOMETPHUECKOTO MozeupoBanust /Cp/ 5 8 0

1.4 DJIEeMEHThI TEOPUH BEPOSITHOCTEH U MaTeMaTnieckoii craructuku /Cp/ 5 8 0
Paznen 2. Teopusi perpeccHOHHOT0 aHAJIN3a

2.1 IMapHbIii perpeccnonHbIi aHanu3. [lokaszarenu kauectBa perpeccuu /Jlex/ 5 1 1

2.2 IMapHbIii perpeccuonHblil ananm3. [TokaszaTenu kayectsa perpeccuut /IIp/ 5 2 1

2.3 ITapHslii perpeccuonHbli aHanu3. [okazatenu kauectBa perpeccun /Cp/ 5 8 0

2.4 JluneliHast MOJIeNb MHOXECTBEHHOH perpeccuu /JIex/ 5 1 0

25 JIuneiiHast MoJieTb MHOXKECTBEHHOM perpeccu. MeroJ 1 HauMeHbInux kBaaparoB (MHK) 5 2 0
/Mp/

2.6 JluneiiHast MoJielIb MHOXKECTBEHHOH perpeccu /Cp/ 5 8 0

2.7 Meton HanMenblux kBaaparoB (MHK) /Cp/ 5 8 0

2.8 Caoiictsa orieHok MHK /Cp/ 5 8 0

2.9 JIuneliHble perpecCHOHHBIE MOJICNTH C TeTEPOCKEJACTUYHBIMU U aBTOKOPPEIISILIMOHHBIMHU 5 2 0
ocratkamu. O000IIeHHBII MeTO ] HanMeHbIInX KBajgpaToB (OMHK) /Jlex/

2.10 JIuHe#HbBIe PErpeCCHOHHBIC MOJIETH C TeTEPOCKETACTHYHBIMU U aBTOKOPPEISAIHOHHBIMH 5 4 0
octatkamu. O000IIeHHBII MeTO] HauMeHbIUX KBaapaToB (OMHK) /TIp/

211 JIuHelHbIe PErpecCHOHHBIC MOJICTH C T€TEPOCKETACTUYHBIMUA M aBTOKOPPEIAIIHOHHBIMH 5 8 0
octatkamu /Cp/

2.12 0600611eHHbI MeTo 1 HanMeHbHX KBaaparos (OMHK) /Cp/ 5 10 0

2.13 MynbTUKOJUIGHHAPHOCTh. PerpeccHOHHbIE MOJENM C IEPEMEHHOHW CTPYKTYpOH. 5 2 0
DuKTHBHBIC TIepeMeHHbIe. HemnHelHble MOJIENN pEerpeccuu M uX JinHeapu3anus /JIex/

2.14 MynbTUKOJITIEHUAPHOCTh.  PerpeccoHHble MOJAEIM C IEPEeMEHHOH CTpPYKTYpOH. 5 2 1
duKTHBHBIC TIepeMeHHbIe. HenmuHelHble Moienu perpeccuu u ux JuHeapusanus /TIp/

2.15 MyJbTHKOJUICHHAPHOCTh. PerpecCHOHHBIE MOJEIH € TEPEMEHHOW CTPYKTYpPOId. 5 10 0
DukTuBHBIE IepeMeHHbIe /Cp/

2.16 Henunelinble MOJIeH perpeccuu U ux juHeapusaims /Cp/ 5 10 0
Pa3nen 3. IIpakTHYecKkoe MpUMeHEHHE PerpecCHOHHBIX MojieJeit

3.1 XapaKkTepUCTUKH BPEMEHHbIX psioB /JIex/ 5 1 0

3.2 XapakTepucTHKH BpeMeHHbIX psijoB /I1p/ 5 2 1

3.3 XapakTepucTHKH BpeMeHHbIX psiaoB /Cp/ 5 10 0

3.4 Mogpenu CTaliOHapHBIX M HECTAIOHAPHBIX BPEMEHHBIX PSIOB, UX Kiaccupukanys /JIex/ 5 1 0

3.5 Mojienu CTallMOHAPHBIX M HECTAIMOHAPHBIX BPEMEHHBIX Ps0B, X kinaccubukarms /T1p/ 5 2 0

3.6 Mojenu CTallMOHAPHBIX M HECTAIHOHAPHBIX BPEMEHHBIX PSJIOB, X Kiaccudukaius /Cp/ 5 10 0

3.7 CucremMa JMHEHHBIX OJHOBPEMEHHBIX ypaBHEHHH. KOCBEHHBIN, [ABYXIIAroBbIH MU 5 1 0
TPEXIIaroBbIi METO] HAMMEHBIINX KBaipaToB /JIek/

3.8 CucremMa JNHMHEHHBIX OJHOBPEMEHHBIX ypaBHeHHH. KOCBEHHBIH, JABYXIIAroBHIH U 5 2 1
TPEXIIAroBbl METOJ] HAMMEHbIIHMX KBapaToB /I1p/

3.9 CucremMa JHMHEHHBIX OJHOBPEMEHHBIX ypaBHeHHH. KOCBEHHBIH, JABYXIIAroBHIH U 5 10 0
TPEXIIAroBbl METOJ] HAMMEHBIINUX KBaapaToB /Cp/

5. OneHo4YHbIEe 1 MeTOANYECKHE MAaTePHAJIbI 10 AV CHMIIJINHE (MOTYJII0)

5.1. Conep:xanue ayTMTOPHOI padoThHI MO TUCHHUILIHHE (MOIYJTIO0)

5 cemecTp, 5 Hexknmii, 9 NpakTHYeCKUX 3aHATHI
Pa3nen 1. BBenenune B 3koHOMeTpPHUYECKOE MOIEIMPOBAHMIE
Jlexmms Ne 1 (1 ygac)
OCHOBHBIE aCTIEKTHl YKOHOMETPHIECKOTO MOIEITHPOBAHUS
Bormpocs! u 3aganus:
1.OCHOBHBIE 3TaIBI U TPOOIEMBI SKOHOMETPHYECKOTO MOIETHPOBAHHSL.
2.3a71a4u1 3KOHOMETPHUKH B 00JIaCTH COLUATBHO-I)KOHOMHYECKUX HCCIICTOBAHUH.
3.ITonsaTHs cneundukanyuy 1 uAeHTUGUIUPYeMOCTH Moaed. IIpuMepsl 3KOHOMETPUUECKUX MOJesiel (MOIeNb NPeaAIoKEeHNs U Clipoca
Ha KOHKYPEHTHOM DPBIHKE).
IIpaxruueckoe 3ansTre Ne 1 (2 gaca)
OCHOBHBIE aCIEKTHl 9KOHOMETPHUYECKOTO MOJICTMPOBAHHUS. DJIEMEHTH! TEOPUU BEPOSTHOCTEH U MaTEMaTH4ECKOH CTaTHCTHKH
Bompocs! u 3aganus:
3agaqa 1. ToproBoe npeanpusTHe UMEET CeTh, COCTOSAIYIO U3 12 Mara3uHoB, HHGOPMANHUs O AeITeIbHOCTH, KOTOPHIX IIPEACTaBICHa B
Tabmuie Nel.

Tabmnna Nel
Ne T'oposoii ToBapoo6opot, MiH.pyo.(Y) Toprosas romans, Cpennee yncio
ThIC.M2(X1) TIOCETHUTENEH B JICHD,
ThIC.4el.(X2)
1 19 0.25 8
2 38 0.31 10
3 41 0.55 9
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4 41 0.48 11
5 56 0.78 9
6 69 0.98 7
7 75 0.94 12
8 89 1.21 10
9 91 1.29 9
10 91 1.12 14
11 99 1.29 12
12 109 1.49 13
Hyxwo:
1. [TocTpouts 1uarpaMmsl paccesHus ToJJOBOTO TOBapooOopoTa (Y) B 3aBUCMOCTH OT TOProBo# mioraau (X1) u cpeHero uucia
roceTurenel B eHb (X2).
2. Onpenenuts GOpMY CBI3H MEXKIY pe3yabTHPYIOMNM mokasaTenem (Y) u kaxasiM u3 Gpakropo (X1 u X2).

3anmaua 2. IloctpoeHa moaens 3aBUCUMOCTH HakoruieHus (Y) ot goxona (X):
Yi=a+ % =-2.184+0.143- X,

TpebyeTcs 1aTh 5KOHOMUYECKYIO HHTEPIIPETaluio Ko3(hdHULUEeHTa perpeccuu
3amaua 3. JlaH psin pacnpeneneHust ciaydaiiHoN BeanuuHbI (X):
X 1 4 5
P 0.4 0.1 0.5
Heobxonumo: a) HaliTu MateMaTudeckoe oxunanue M(X), nucnepcuto D(X), cpense kBaapaTuueckoe OTKIOHEHHE cIydaiHoH
BeTHIHHEI (X).
3anaua 4. Ciiyyaiinas sennuuna (X) cocpenoToueHa Ha untepsane ( -1,3), 3amana ¢pynkuueii pactipenenenus F (x) = Yax + Y.
HaiiTi BeposiTHOCT MOMaganust cirydaiiHoi Benuauusl (X) B uarepsain (0, 2).
3anmaua 5. Jlan psin pacnpeneneHust CiydaiiHON BeTHYNHbI
X 1 4 5
P 0.4 0.1 0.5
Haiitu 1 n300pa3uts rpadudecku GyHKIIUIO €€ pacIpe/ICICHusI.
Konrtponsnoe Meponpusrue no Pazneny 1
3anmaua 1. [To maHHBIM 3a1aun 2.6 HalaAUTE CpeqHUI OAIT 10 0OIIECTBO3HAHUIO, Pa30poc OAJIIOB OTHOCHTEIBHO CPEIHErO 3HAUCHHS.
(3enenyxun F0.B. [Tpaktukym no sxoHoMeTpuke: yueoHoe nocodue/F0.B.3enenyxun.-Camapa:0O00 «U3narenscrBo Acl'apn»,2011.-71
Paznen 2. Teopusi perpeccCHOHHOT0 aHAJIN3a
Jlexmms Ne 1 (1 gac)
ITapHsIii perpeccuonHslil ananus. IlokazaTenu kauecTBa perpeccuu
Bompocs! n 3aganus:
l.q)yHKLU/IOHaJ]I)HaH, CTaTUCTHUYCCKAs U KOPPCIIUOHHAsA 3aBUCUMOCTH.
2.JIuHeitHas mapHas perpeccus.
3.Koapdumuent koppensuuu.
4.OCHOBHBIE ITOJIOKEHHUST PETPECCHOHHOTO aHANIN3A.
5.MHTepBanbHas oleHKa (QYHKIIMH PErPECCUU U €€ MapaMeTpoB
6.01eHKa 3HAYMMOCTH YPaBHEHUS PETPECCHH.
[pakruueckoe 3ansTre Ne 2 (2 gaca)
ITapHsb1it perpeccuonsslii aHanu3. [lokazarenn kauecTBa perpeccuu
Bomnpocs! u 3ananus:
3agava 1. merorcs crenyromye qaHHble 00 ypoBHE MexaHu3anu# padot (X,% ) U Mpou3BOANTENEHOCTEIO Tpyaa ( Y, T/4) s 14
MPEANPUITHIL:
X 32 30 36 40 41 47 56 54 60 55 61 67 69 76
P 20 24 28 30 31 33 34 37 38 40 41 43 45 48

Heo0xomumo: OneHUT TECHOTY M HAaNlpaBJIEHHE CBS3U MEXIY ITEPEMEHHBIMHU C TIOMOIIBIO KO GHUIUESHTA KOPPEISALUH.
Tecr
3AJIAHME 1 (BeiGepute 01MH BapHaHT OTBETA)
OnporenHsle nepemenssie ... BAPMAHTBI OTBETOB:
1) MOryT KOppeIHpoBaTh C OIIMOKAMH PETPECCHU  2) HE 3aBHUCAT OT 3K30I'€HHBIX MEPEMEHHBIX
3) BIMAIOT HA DK30TE€HHBIE IEPEMEHHBIE  4) MOTYT OBITH OOBEKTOM PETYJIUPOBAHUS
Jlexums Ne 2 (1 gac)

Jluneitnast MoieI> MHOKECTBEHHOM perpeccuu
Bomnpocs! 1 3aganus:
1.Knaccuueckast HopMasibHasi JJMHEHHAs MOJIENIb MHOKECTBEHHON PErpecCum.
2.MatpuuHas popma MOJIeIN MHOKECTBEHHON pEerpeccum.
3.ITpeAnochUIKY U1l MHOKECTBEHHOTO PErpeCCHOHHOTO aHaIN3a.
4.01eHKa 3HaYMMOCTH MHOXKECTBEHHOM Perpeccuy.

Ipakruueckoe 3ansTre Ne 3 (2 gaca)
Jluneitnast MoieThb MHOXKECTBEHHOM perpeccun. Meton HanmeHbmux kBagparoB (MHK)
Bomnpocs! u 3apanust:
3anaua 1: MIMeroTcs yCIIOBHBIE JaHHBIE O CMEHHOM TOOBIYHM YIiIs Ha oJtHOTO pabouero (VY,r) , MomHocTH miacta (X1,M) 1 ypoBHEM
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MexaHu3anuu padot (X2,%), xapakrepusyomue npouecc 1o0s4n yras B 10 maxTax:

i Xil Xi2 yi i Xil Xi2 yi
1 8 5 5 6 8 8 6
2 11 8 10 7 9 6 6
3 12 8 10 8 9 4 5
4 9 5 7 9 8 5 6
5 8 7 5 10 12 7 8

IMony4eHo ypaBHEHHE PErPECCHH B BUIE:

Y =-354+0.854X, +0.367X,

Tpebyercs

M, (Y) . X:(186)

1. O1ieHUTHh MaTEMaTHYECKOE OXKUIAHUE pu
3agaqa 2: ViMeeTcs 3aBUCHMOCTD MEXTy CMEHHO#H JI00bIdel yriist Ha oHOro padodero (V) (T) 1 MOIIHOCTHIO TwacTa (X)(M), MOTydeHHAsI
o n=10 maxram:
Xi 8 11 12 9 8 8 9 9 8 12
Vi 5 10 10 7 5 6 6 5 6 8
Tpebyertcs HaiiTu:
1.ypaBuenue perpeccuu (Y) mo (X) v mocTpouTh ee rpaduk
2.xk0apPunment xoppemsauuu mexay (Y) u (X)
3.CMEHHYIO CpPEeHIOI0 TOOBIYY YIS Ha OJHOTO paboyero s MaXT ¢ MOITHOCTBIO TIacTa 8 M
4.95% -p1e nOBEpUTENFHBIE HHTEPBAIIBI JJIS1 MHAMBUIYAIBHOTO ¥ CPEJHETO 3HAYSCHUI CMEHHOH T0OBIYM YIJIs Ha OJTHOTO paboyero Juis
IIaXT ¢ MOIIHOCTBIO IIIacTa 8M
5.c HazexkHoCThIO 0.95 uHTepBanbHbIE OLIEHKH KoddduienTa perpeccuu (B1) u nucnepcuun
Tecr
3AJIAHME Ne 1 (BbIOepuTe HECKOIBKO BAPHAHTOB OTBETA)
Merto/ HaUMEHBIIUX KBaJpaToOB IPUMEHHUM K ypaBHeHUsM perpeccud ... BAPMAHTBI OTBETOB:
1) KOTOpBIE OTPAKAIOT HENUHEHHYIO 3aBHCHMOCTD MEKIY ABYMsI SKOHOMHYECKHMH ITOKa3aTEISIMA W HE MOTYT OBITh IIPUBEICHBI K
JIMHEHHOMY BUIY
2) KOTOpbIE OTPaKAIOT HENMHEHHYIO 3aBUCUMOCTh MEXIY JIBYMS SKOHOMHYECKUMH ITOKa3aTeNIIMH, HO MOTYT OBITh IPUBEICHBI K
JIMHEHHOMY BUIY
3) HenMHEHHOTO BHA
4) KOTOpBIEC OTPAKAIOT JIMHEHHYIO 3aBUCUMOCTh MEX/Ty ABYMsI SKOHOMHYECKHMH ITOKa3aTEISAMH
3AJAHUE Ne 2 (BeiOepuTe HECKOIEKO BAPHAHTOB OTBETA)
HecMmeneHHOCTh OIIEHKH XapaKTepu3yeTes ...
BAPUAHTBI OTBETOB:
1) 3aBHCHMOCTBIO OT 00beMa BBIOOPKHU 3HAUCHHUST MATEMATHUECKOTO OXKHIAHHUSI OCTATKOB
2) MaKCUMaJIbHOU IMCIIEpCHEl OCTaTKOB
3) paBEeHCTBOM HYJII0O MAaTEMATHUECKOTO OXKUAAHUS OCTATKOB
4) OTCYTCTBHEM HAKOILIEHHSI OCTATKOB TP OOJIBIIOM YHCIIEe BEIOOPOYHBIX OLCHUBAHHUIM
Jlextust Ne 2-3 (2 gaca)
JluneiiHbIe perpecCHOHHBIE MOJIEIIH C TeTEPOCKETACTHYHBIMU H aBTOKOPPEIAIIMOHHBIME ocTaTkaMu. OOOONIEHHBII METO HAWMEHBILIIX
kBagpatoB (OMHK)

Bompocs! u 3aganus:
1. [TocnencTBys HapyHIEHHS AOMYLICHUH KIACCUUECKON MOJIeIH JINHEHHON perpeccuu.
2. T'oMOCKeJacTHYHOCTh, €€ OOHApY)KEHUE U YCTPaHEHHE .
3. ABTOKOppEALUS PErPeCCHOHHBIX OCTATKOB
4. O6o01meHHas THHEHHAS MOJIETb MHOXKECTBEHHON perpeccui.
5. Teopema AiiTkeHa.
IMpakruyeckue 3austust Ne 4-5 (4 gaca)
JIuHelHbIe perpecCHOHHBIC MOJIENTH C TETEPOCKEIACTUYHBIMU M aBTOKOPPEIISIIMOHHBIMU OcTaTkaMu. OO0OLICHHBI METOT HAMMEHBIINX
kBajaparoB (OMHK)
Bomnpocs! u 3apanust:
3amaya B Tabnmie npuBeneHs! JaHHbIE MO 18 HAOIOIEHUSIM MOJIEITH IPOCTPAHCTBEHHOMN BHIOOPKH:

Hpez{nonaraﬂ, YTO OIMHOKH perpeccun NpeaACTaBIAOT coboit HOPMAJIbHO pacnpeiCJICHHBIC CHy‘IaI;‘IHI)Ie BCJIMYMHBI, MIPOBCPUTH 'HIIOTE3Y O

| Xi ei | Xi Ei

1 21.3 2.3 10 715 23.8
2 22.6 5.6 11 75.7 45.7
3 32.7 12.8 12 76 34.7
4 41.9 10.1 13 78.9 56.9
5 43.8 14.6 14 79.8 56.8
6 49.7 13.9 15 80.7 49.8
7 56.9 24 16 80.8 58.9
8 59.7 21.9 17 96.9 87.8
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TOMOCKEIACTHYHOCTH, HcHonb3ys TecT ['onadenna — Keannra.
3anaua J{nsg nuHeHOro 01HO(AaKTOPHOrO YpaBHEHHS PErpeccun

VisA+AX+e o)

Nmeercs T =12 nap HaOiroieHui 11es1eBoi nepeMeHHoi (V) u 9K30reHHO# nepeMenHoi ( X ), KOTOpbIe PE/ICTABICHBI B TaOIHIIE

Xt 5 2.5 1.8 6.8 9 3.8 6.5 9 1 3.5 7.1 10
vt 5 4.8 3.1 8.2 8.6 55 6.5 111 2.1 4.5 8.9 11.8
Junst omi6ku ypaBHeHus (Et) BBITOTHSIOTCS TPEANOCHUIKY aBTOPETPECCHHU MEPBOTO MOPSIKA C U3BECTHBIMHU 3HAUCHHUAMHU
2
p = -04mu Ot =1. TpeOyercs ouenuts napameTpsl ypaBaeHus ( A0 ) u ( Al) ¢ momompsro OMHK.
Tect

3AJIAHME - (BbiOepuTE OIMH BapHAHT OTBETA)
0O0606mennsit MHK npumensercs B ciyuae... BAPMAHTBI OTBETOB:
1) HamMuus B OCTaTKax reTepOCKeTaCTHYHOCTH WM aBTOKOPPEISIIMK  2) HAJTMYUsI B MOJIENTN (PUKTHBHBIX MIEPEMEHHBIX 3 )HAINYHS B
MOJIEJIM MYJIFTUKOJUIMHEAPHOCTH ~ 4) HaJIW4us B MOJICNIM HE3HAYUMBIX OIICHOK
Jlextust Ne 3-4 (2 gaca)
MybTHKOIITIEHHApHOCTh. PerpeccnonHble MOIeN! ¢ epeMeHHOH cTpykTypoil. DUKTUBHEIE TepeMeHHble. Hennnelinsie Mmoaenu
PEerpeccuu U UX JUHeapu3aIus
Bomnpocs! u 3axanust:
1. MynpTHKOJIIMHEAPHOCTD: TIOTHASI U YACTUIHASL.
2.HMcnonb30BaHuE PErPECCHOHHBIX MOJEINEH ¢ TepeMEeHHOM CTpyKTypoii. OUKTUBHBIE IEPEMEHHBIE.
3. YacTHast KOppeTSIIsL.
4. JIsa moaxoja A1 OUEHKU NapaMeTpoB HEITMHEHHBIX MoAenei
5. HenuHeiHbIE MOJICIIN pErpeccuu
[pakruueckoe 3ansTe Ne 6 (2 yaca)
MynbTukonneHnapHocTb. Perpeccruonnsie Moaenu ¢ mepeMeHHoN cTpykTypoi. OukTuBHBIE TepeMeHHble. Hennuetasie Moienn
perpeccuy 1 uX JMHeapH3aLus
Bormpocsr u 3aganus:
. Y, =a +a X, +a,X, +¢&
3amaua 1. JIns nepeMeHHO#H «3apaboTHas TUIaTay MPeCTaBICHa MOICIh: 0

U norapu@m coBOKyNHOM 3apaGOTHOM TLIATHI

It - xonuuecTBo €T 06yUEHHS

X
2t _ ompIT 3360“1

& = (O, o?

Bri0opka cocraBieHa TakuM 00pa3zoM, uto Homepa oT 1 1o 100 cooTBeTcTBYIOT keHIuHaM, a ¢co 101 mo 300 — Mmy>x4nHam

Tpebyercs:

IMpennoxxuts 1Ba crocoba npeacTaBIeHUs] HylIeBOH TUIOTE3bl, YTO 3apaboTHAs IUIaTa MYXKUUHBI 171 JAHHOTO YPOBHSI 00pa30BaHUs U
OITBITA PaOOTEI BHIIIE, €M Yy JKCHIIIHBI C TAKIMH JK€ XapaKTePHCTHKAMHU

3agaqa 2. Jlng uccienoBaHus 3aBUCUMOCTH MEXy IPOU3BOAUTEILHOCTBIO Tpyaa X1, Bo3pacToM X2 U IPOU3BOJCTBEHHBIM CTaxkeM X3
Obl1a Mpon3BeieHa BeIOopka u3 100 pabounx oIHOW U TOH e CIIeHaNbHOCTH. BerancieHHbIe mapHble KO3 (OUINEHTH KOPPEeIIHT
OKa3aIUCh 3HAUUMBIMU U cocTaBunu : 112 =0.2,r13 = 0.41. r23 =0.82. Beraucaurs yactHble K03 GUIUEHTH KOPPENALHUU U
OLIEHUTb UX 3HAYUMOCTb Ha ypoBHe  a =0.05.

3agaqa 3. [To ceMu MpeAPUATHAM TSDKENON MPOMBIIIICHHOCTH PETHOHA Ioy4eHa HH)OpMAIHs, XapaKTepU3yIOIas 3aBUCHMOCTb

npudsun npeanpuats (Y, MiH. py0.) OT LieHbI Ha chIpbe (X, ThIC.py0.3a TOHHY).
Y 64 56 52 48 50 46 38
X 64 68 82 76 84 96 100
3ananue:

1.[lns1 onpeneneHus 3aBUCUMOCTH TpuObUN npeanpusatys (Y) oT 1eHbl Ha cbIpbe (X) HOCTPOUTH CIIeIyOLIIe

MOJIETIH: TMHEHHYI0,CTENICHHYIO, I0Ka3aTeNbHYI0, THIIEPOOIMIECKYIO.

2.0OUeHUTH KXyl MOJENb, ONIPEISIHB: HHAEKC KOPPEIIIHH,CPETHIOI OTHOCUTENBHYIO OIMHOKY,k03(puuneHt

netepMuHanuy, F-xputepunit @umepa.

3.CocTaBUTh CBOJIHYIO TaOJIUILY BBIYMCIICHUH, BBIOPATh JYYIIYIO MOJEIb, aTh HHTEPIIPETAIMIO PACCUUTAHHBIX XapaKTePHUCTHUK.
4.PaccunTath MPOTHO3HbIE 3HAUEHHS PE3yIbTATUBHOTO MIPU3HAKA IO JTy4Ileil MOAEeNH, ecit ieHa Ha ChIpbe cocTaBuT 89,573 ThIc. pyo. 3a
TOHHY

5.Pe3ynbpTaThl pacueToB 0TOOPA3UTh Ha TpadHKe.

Tect

Perpeccuu, HenmMHEWHBIE 10 OOBACHSIONIIM MEPEMEHHBIM, HO JINHEHHBIE 110 OLICHUBAEMBIM MapamMeTpaM(HECKOJIbKO BAPHAHTOB OTBETA)
ay=a+bx+bx?+e¢

by=a-x" ¢

cy=a+ % + €

dy=a+bx+e

ey=a-'b* ¢
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a+bx ,

fy=e 3
KoHTpoisibHOE MepompusiTie 110 paszeiny 2
3amava. [To mpeAnpUsITHAM JIETKOW MPOMBIILIEHHOCTH CaMapCKoro pernoHa nojtydeHa nHhpopMallus, XapakTepusyolas 3aBUCHMOCTh

00BeMa BBITYCKa MPOTYKIUH ( Y , MJIH. py0.) 0T 00beMa KannuTaJIOBIOXKECHUI (X , MJIH. py0.)

X 66 58 73 82 81 84 55 67 81 59
Y 133 107 145 162 163 170 104 132 159 116
3aganue:

1.IToctpoiite moe KOPPEIAUUHN U CHOPMYITUPYHTE THIIOTE3Y O OPME CBSI3U MEXKIy 00eMOM BbITycka npoaykiuu (Y) (MiH.py0.) u
00BEMOM KaITUTAJIOBJIOXKEHUH ( X , MJIH. py0.)

2.01EeHHUTE TECHOTY CBSI3H MEXIY 00BEMOM BBITYCKa MPOTYKIIUH ( Y , MJIH. py0.) 00BEMOM KaIUTAJIOBIOKEHHIH ( X , MJIH. py0.) ¢
MOMOMIBIO BEIOOPOYHOTO K03 duimenTa koppemsinuu. [IposepsTe ero 3HaunMocTh (X= 0.1).
3.Paccumnraiite olleHKH TapaMeTPOB ypaBHEHHsI TAPHON PETPECCHH.

4.Hp0BepBTe 3HAYUMOCTb OLICHKHA ( b ) nmapamMeTpa perpecCuu ¢ NOMOIIbIO KPUTCPUsL CTI)IO)ICHT& IIpH YPOBHC 3HAYMMOCTHU

a = 01 b).

"~ . Cnenaiire sxoHomuueckuii BeiBoa. [Toctpotite 90%- noBeputensHbI HHTEpBa i KodddumnnenTta perpeccut (
JlaliTe 5KOHOMHYECKYIO HHTEPIIPETALIHIO.

S.HI)OBCpLTC 3HAYUMOCTb OLICHKHA ( a ) nmapamMeTpa perpecCcruu ¢ NOMOUIIbLIO KPUTCPUSL CTLIOZ[CHTa IIpH YPOBHC 3HAUYMMOCTHU

a = 0.1 y . . a
. ITocrpoiite 90%- nOBEpUTEBHBIN HHTEPBAI TS CBOOOJHOTO WieHa ypaBueHus (< ).
6.Paccuuraiite BbiOOpouHbIi K03 umenT nerepmunanyu. Caenaite SKOHOMUYECKHN BbIBO. OLieHHTE ¢ MOMOLIbIO F-KpuTepus

01,

7.Paccunraiite 00BbeM BBIITyCKa MPOITYKIINN (y 0), ecin 06beM KanuTanOBIOXKeHHH coctaBut 70 MiH.py6.. IToctpoiite 90%

a
®dunrepa 3HAYUMOCTH YpaBHEHUS perpeccu (

JIOBEPHUTENBHBIA HHTEPBA IS IPOTHO3HOTO 3HAUCHHS OOBICHAEMO MepeMeHHOM ( Yo ). Caenait 5KOHOMHYECKUH BBIBOJ.
8.Ha mone xoppensuuu nocTpoiTe TNHUIO PErpECCH.
Pa3gen 3. IIpakTnyeckoe mpuMeHeHHe PErpecCHOHHBIX MO/eJeit
Jlexiust Ne 4 (2 gaca)
XapaKkTepUCTHKH BPEMEHHBIX PSJIOB
Bomnpocs! 1 3axanust:
1.BpeMeHHO psijI 1 ATAIBI €T0 aHAIH3A.
2. CocraBisonire BpeMeHHOTOo psijia
3.AHanuTH4ecKkoe BbIpaBHUBAHUE BPEMEHHOT'O psiia.
[pakruueckoe 3ansTre Ne 7 (2 yaca)
XapaKkTepUCTHKH BPEMEHHBIX PSJI0B
Bormpocs! v 3aganus:
3agava B Tabamie npuBeaCHB! JaHHBIE, OTPAKAIOIIME CIIPOC HA TOBAP 32 BOCBMHJICTHUI NEPHOA:

Ton, t 1 2 3 4 5 6 7 8
Crpoc, Yt 213 171 291 309 317 362 351 361
Vcn.en.

Haiitu ypaBHEeHHE TPEeHAA Ul BpEMEHHOTO psijia Y1, osiarast TpeH JIMHEHHBIM, IPOBEPUTH 3HAUMMOCTh ypaBHEeHUs TpeHaano F
KPUTEPHIO Ha 5%-HOM YpOBHE 3HaUUMOCTH.
TECTBI
1.ITocTpoeHa anIuTUBHAS MOJIENIb BDEMEHHOI'O pslia, T1e Y, — BpeMeHHOH psn, T; — TpeHJoBas KOMIOHEHTa, S; — Ce30HHas
KOMIIOHEHTa, E; — ciyuaiinas komnoHeHnTa. Ecnu Y, = 15, To mpaBuiibHO HaiiieHb! 3HAYEHUsI KOMIIOHEHT psijia ...
aT, =8, 5 =5 E=0
b.T, =8, S5, =5, E, =2
cT, =15, S, =5, E, =0
d.T, =15, S, =-5, E, =2
2.B pesynbTaTe CriaakMBaHUs BPEMEHHOTO psija 6, 2, 7, 5, 12 npocToi 4eThIpeXuIeHHON CKONIb3sIIeH cpeiHell TepBoe CrilakeHHOoe
3HAUEHUE PABHO ...
Jlexums Ne 5 (1 yac)
Mogenu cTalluOHAPHBIX U HECTALMOHAPHBIX BPEMEHHBIX PSIOB, UX KIacCU(pUKALUsL
Bormpocs! u 3aganus:
1.CranuonapHble BpeMEHHBIE PSIbI U UX XapaKTEPUCTHKA
2.ABTOpETpEeCCHOHHBIE MOJIEIH U MOJIENH CKOMB3AIIEH cpeaHei
3.HecrannonapHsle BpeMEHHBIE PSIIBL.
Ipakruueckoe 3ansTre Ne 8 (2 vaca)
Mogenu cTaluOHAPHBIX U HECTALMOHAPHBIX BPEMEHHBIX PSIOB, UX KIacCU(pUKALUsL
Bormpocsr u 3aganus:
3agada B Tabnuue npeacraBieHa AMHaMHUKa Kypca akluil kopnopauuu «Omeray.
| epuos, | Kypc | epuos, | Kypc | Nepuo | Kypc Hepuoj I Kypc I HEPUOJ, | Kypc | HEPUOJ, I Kypc I
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1 532 9 548 17 513 25 547 33 630 41 560
2 539 10 537 18 507 26 568 | 34 634 42 630
3 548 11 548 19 510 27 578 |35 667 43 650
4 546 12 544 20 526 28 578 | 36 680 44 620
5 564 13 534 21 543 29 581 37 696 45 603
6 571 14 542 22 542 30 633 | 38 675 46 613
7 570 15 521 23 521 31 600 | 39 650 47 640
8 566 16 509 24 509 32 601 | 40 604 48 680

TpebyeTcst MOCTPOUTH M MPOBEPUTH Ha agekBaTHOCTh Moaeins ARCH(1).
Jlexums Ne 5 (1 gac)

CucreMa THMHEHHBIX OJHOBPEMEHHBIX ypaBHeHUH. KOCBEHHBIH, IBYXIIIaroBBIN M TPEXIIArOBBIA METO/T HAMMEHBIINX KBaJIPaToB
Bomnpocs! u 3aganust:
1.Cucrema ogHoBpeMeHHBIX ypaBHeHur (COY)
2. [Ipobnema ueHTUHUIUPYEMOCTH CUCTEMBI OJJHOBPEMEHHBIX YpaBHEHHUN

IIpaktudeckoe 3anstue Ne 9 (2 gaca)

Cucrema JIMHEHHBIX OTHOBPEMEHHBIX ypaBHeHHH. KOCBEHHBIH, TBYXIIArOBBIA U TPEXIIATOBBIA METO/] HANMEHBIINX KBAIPATOB
Bormpocsr u 3aganus:
3anaua MMeeTcs Makpo3KOHOMHYECKAst MOJIEIb!

C,=a +a,Y, +osl +&,

Iy =B+ BoY + U + 6y

L=r+7,l +7M + &

Y, =C, +1, +G,

Tpebyertcs: Onucatpb nporeaypy olieHnBaHus ypaBHeHuit mo 2MHK

KonTponbsHOE MeponpusThe 10 pazaeny 3
3agaga B tabnuie npuBeaeHs! JaHHBIE, OTPAXKAIOIIIE IPHOBUTH MPEATIPUSITHS 38 BOCBMIICTHUH IEPHOL;

Ton, t 1 2 3 4 5 6 7 8
IMpubsuis, Vi 213 171 291 309 317 362 351 361
y.J.e.

[IpoBecTy criaxMBaHHE BPEMEHHOTO psiga Yt METOJOM CKOJB3SIIINX CPEIHHX, UCIIONB3YSI IPOCTYIO CPEAHIOI apu(pMETHUECKYIO C
WHTEPBAJIOM CIJIaXHBaHUS  M=3 rona. JlaTe TOUEUHYIO U ¢ HAIe)KHOCTHIO (.95 MHTEPBAIBHYIO OLIEHKH MIPOTHO3a CPEAHET0 U
WHIWBHYaJIbHOTO 3HAYCHUH NPHOBUIH PEANPHSTHs Ha MOMEHT t =9 (neBsThIil rom).

5.2. Coep:xaHue caMOCTOAATEILHONH PadOTHI O JHCHHUILIUHE (MOAYJTIO)

Coaep:xaHue 00513aTeJIbHOI CAMOCTOATEILHOH Pad0ThHI M0 TUCHUILIHHE

Ne n/m TeMbI TUCIUIINHBI Coaep:xaHue caMOCTOSITEIbHOI PadoThI Hponyxrnt
AesITeJTbHOCTH
1 OcHoBHbIE acnextsl | Hamumure pasBepHyThlii oTBeT Ha TeMy «HekoTopbie IMucemennas padora
9KOHOMETPHUYECKOTO acIeKTHl HKOHOMETPHYECKOH MeTojomorum». Pabora
MOJIEIIUPOBAHUS BBIMIOJIHAETCS. HA CTaHAapTHOM Jucre Qopmara A4 ot
PYKH, MAKCHMAITbHBIH 00beM paboThl — 2 cTp.
2 OnemMeHTbI TeOpuu BeposiTHocTell | [IpuBeanTe nmpumep NpUHATUSA SIKOHOMUUYECKOTO PEIIECHHS IMucemennas padora
U MaTEMAaTUYECKOH CTaTHCTHKU B YCIOBUSX pHCKA M HeolpeAeneHHOCTH. Pabota
BBHIMOJIHACTCS Ha cTaHmapTHOM Jjwucte Qopmata A4 ot
PYKH, MAKCHMAITbHBIH 00beM paboThl — 1 cTp.
3 ITapHsrit perpeccuoHHblll | JlaliTe pa3BepHyThI oTBET Ha Bompoc: «Kakue 3amaum IMucemennas padora
a”Hanu3. Iloka3arenu KkadyecTBa | pellaeT MPUKIAAHON PErpecCUOHHBIN aHAIH3)?
perpeccuu ITucemeHHast paboTa BRIMONHAECTCS OT PYKU Ha JucTe A4,
MaKCHMaJIbHbIH 00beM paboTsl — 1 cTp.
4 Jluneiinas Mozens | PemuTe Tect Ha 3HaHWE KIACCHYECKOW HOPMAaJIbHOMN [MucemenHas pabora
MHOECTBEHHOM perpeccuu JIMHENHHON MOJIENH MHOKECTBEHHOM perpeccuu
5 Meroj HauMeHbINMX KBagpaToB | PemuTs 3amady Ha yMeHHe - paccuuTaTh Ha ocHoBe MHK IMucemenHas pabora
(MHK). napaMeTpbl ypaBHEHHUS DPErpeccHd, aHaJIu3upoBaTh U
6 CaoiicTea onenok MHK COZEPKATENBHO UHTEpIPETUPOBATH HOJTy4EHHBIE
pe3ybTaThl;
7 Jluneiinble perpeccuoHHble | PemmuTth 3amadyy Ha yMeHUe - OOHAapyXXuUBaTb SBJICHHE IMucemenHas padora
MO/IEIIU C T€TEPOCKEAACTUUHBIMU | T€TEPOCKEJACTUYHOCTH B JIMHEHHBIX PErpecCHOHHBIX
u aBTOKOPPEISILUOHHBIMU | MOJEIIX
OCTaTKaMu
8 O0001LEeHHBI] mero[, | Hanumure pa3BepHyThI OTBET Ha TeMy: B uem cocrout ITucemenHas padora
HalMEHbIINX KBaJIpaToB | CyTh 00OOLIEHHOH PerpecCHOHHON MOJIEIH
(OMHK) [TucemenHas pabota BbINONHAETCA OT PyKH Ha jJucte A4.
MaxcumanbHblil 00beM paboTh! 1 cTp.
9 MynabTHKOJITIEHUAPHOCTb. Hanummre passepHyTbiii oTBeT Ha Temy «Kak MoxHO ITucemennas pabora
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PerpeccuonHbie  Monenud ¢ | OOHApYXXUTh MYJIBTHKOJUIMHHAPHOCTH?»  [lHchMeHHas
HepeMeHHOU CTPYKTYpO#. | paboTa BbINONHAETCS OT pyKd Ha Jmcre A4
DUKTUBHBIC TIEPEMEHHBIE MakcuManbHbI 00beM paboThI 2 CTp.
10 Henuneiinple Mogenu perpeccuu | 1.IIoAroroBTbTe  pa3BepHYTHII  OTBET Ha  TeMy: IMucemenHas padora
U UX JIMHeapu3aIus «Henuneiinple MoJeNu perpeccum»
ITuceMeHHast paboTa BBIIONHAETCS OT PYKU Ha jucte A4.
MakcuManbHblil 00beM paboTsl 1 cTp.
11 XapaktepucTukn ~ BpeMeHHBIX | Hammmmte pa3BepHyTHIH OTBEeT Ha Temy: «BpemeHHble [MuceMenHas pabota
psLIOB psinb»y IIuceMeHHass paboTa BBINOJHACTCS OT PYKH Ha
mrcre A4. MakcuManbHbIH 00beM paboThl 3 cTp.
12 Mogenu  cranuoHapHbIX U | HanmmuTe pazBepHyThIif 0TBET Ha TeMy «Kakum ob6pasom IMucemenHas padora
HECTAI[MOHAPHBIX  BPEMEHHBIX | CTPOMUTCS aBTOPETPECCHOHHAs MOJENb  CKOJIb3SIIeH
PSLIOB, UX KiIaccUpUKALUs cpenneit ARMAY? IluceMeHHas paboTa BBINOIHAETCS OT
pyku Ha jucte A4. MakcumalbHbIi 00beM paboThl 3 CTp.
13 Cucrema nmuHelnbIx | Pemwute TecThl. 1.B cTpykTypHO# popme Mozeny, IMucemenHas padora
O/THOBPEMEHHBIX YpaBHEHHUH. | MOCTPOSHHOH MO yKa3aHHON CXeMe B3anMOCBSI3EH MEXTy
KocBeHHBIH, ABYXIIAroBbIH M | MEPEMEHHBIMU, KOJIMYECTBO 3K30I€HHBIX IEPEMEHHBIX
TPEXLIAaroBbIi METOJ] | PaBHO ...
HAUMEHBIIUX KBaJpaToB : T
y
Y2
v
Y3
2. KonmaecTBo ypaBHEHMIT CHCTEMBI TSI yKa3aHHOU
CXE€MbI B3aUMOCBSI3€ll MEXKy IEPEMEHHBIMU PABHO ...
T
! 1
T2 Xa
Copep:kaHue cAMOCTOSITeJIbHOI padoThl 10 IMCHUILIMHE HA BLIOOP
Ne n/m TeMbl TUCHUTLTHHBI Conep:xkaHue caMOCTOSITETbHOH padoThI HpoayKkTei
AesITeJIbHOCTH
1 OcHOBHbIE acnektsl | [TogroroBre HH(pOpPMAaNMOHHBIA 0030p Ha Temy [MucemenHas pabora
SKOHOMETPHYECKOTO «IpobsiemMbl 3KOHOMETPHYECKOTO IMPOTHO3UPOBAHUS.
MOJEIUPOBAHUS Paborta BeImonHsAETCS HA CTaHAAPTHOM Jucte popmaTa A4
OT PyKH, MAKCUMaJIbHBIH 00beM paboTsl — 2 cTp.
2 OneMeHTHI Teopuu BeposiTHocTell | Hamummre pasBepHyThlii oTBeT Ha Temy «llomxomer k [Mucemennast pabora
1 MaTeMaTU4eCKON CTaTUCTUKU BBIUMCIICHHUIO BEpOSITHOCTEH». Pabora BhIMONHsAETCS Ha
CTaHAapTHOM  Jucre ¢opmara A4 OT  pyKH,
MaKCUMaJIbHBIH 00BbeM paboThl — 2 CTp.
3 ITapub1it perpeccuoHHbiil | JlaiiTe pa3BepHYThI OTBET Ha Bompoc: «B yem pasznuua [MuceMenHas paboTa
aHanmu3. [lokazaTenmu KadecTBa | MEXIY pErpeccUeil U Koppensuen»?
perpeccun [TucbmenHas paboTta BBINOIHAETCSA OT PYKH Ha JucTe A4,
MaKCUMaJbHBIH 00BbeM paboThl — 1 cTp.
4 Jluneiinas monens | Pemmre 3amauy Ha yMeHHE IIPOM3BOJHUTH  OLCHKY IMucemennast pabora
MHO>KECTBEHHOH perpeccuu [IapaMeTPOB YPaBHEHHS MHOXKECTBEHHOH perpeccuu
5 Metox HauMeHbIIMX KBaaparoB | PemmTs 3amady Ha ymeHue - paccuutars Ha ocHope MHK [MucemenHas pabora
(MHK). napaMeTpbl ypaBHEHHUS DPErpecCHH, aHalIu3UpoBaTb U
6 Caoiictsa orienok MHK COJIepKATEIBHO HUHTEPIPETUPOBATD MIOJTy4EeHHbIE
pe3yJbTaThl;
7 JIuneiinbie perpeccuonnsle | Pemuts 3amauy Ha yMeHHe OOHApyXHBaTh SBJICHHUE IMucemennas padora
MOJIEIIU C TeTEPOCKEAACTUYHBIMU | T€TEPOCKEJACTUYHOCTH B JIMHEHHBIX PErpecCHOHHBIX
u ABTOKOPPEISIIUOHHBIMU | MOJAEISX
OCTaTKaMH
8 O0001EeHHBII Mmeron | Pemmmts 3amauy Ha yMEHUE - OLIEHMTb HapaMeTpbl IMucemennas padora
HaMMEHBIIUX KBaJIpaToB | perpeccuoHHOi Mozenu ¢ nomoinsio OMHK
(OMHK)
9 MynbTHKOJIJICHHAPHOCTb. Pemmmte 3amauy Ha yMeHHE OLEHHMBATh PErpeccuro ¢ [TucemenHas pabora
Perpeccuonnble  MoAenM — C | MOMOLIBbIO (DMKTUBHBIX IEPEMEHHBIX
MEPEMEHHOMN CTPYKTYpOH.

DUKTHUBHBIC TMEPEMECHHBIC
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10

U UX JIMHCapu3anusa

Henuneitnbie Mmogenu perpeccun | [IpuBeaure K JIMHEHHOMY BHIY JIOTapu(MHUUECKYHO M

CTEHNEHHYIO (DyHKIUMU.
[TuceMenHas paboTa BBINOJHACTCS OT PyKH Ha Jucte A4.
MakcuManbHblil 00beM paboTsl 1 cTp.

[MucemenHas pabora

11

psnoB

XapakTepucTUKd  BpeMeHHBIX | HammmmTe pa3BepHYTHIH OTBET Ha TeMy: «AHAIU3

BpPEMEHHBIX psiioB» [T1cbMeHHas paboTa BBIIONIHAETCS OT
pyku Ha aucte A4. MakcuMaiibHbIH 00beM paboThl 1 cTp.

[MuceMenHas pabota

12

PsIOB, HX KiTaccu(UKaI

Mopenmn  cramumonapasix  u | [Ipumep 3amanus. Hanumure pa3BepHYTHIN OTBET HA TEMY
HECTAallMOHAPHBIX  BpeMeHHBIX | «HecranmoHapHbele BpeMeHHble pAnb» [luchMeHHas

U pabota BBHIMONMHSETCS OT pyKd Ha Jucre Ad4.
MakcuManbHblil 00beM paboTsl 3 cTp.

[MuceMenHas pabota

13

TPEXILAroBbIi

Cucrema JUHENHHbIX | Pemure TecTsl
OJTHOBPEMEHHBIX ypaBHenuid. | l.IlpuBenenHast ¢opma MoIeNH, COOTBETCTBYIOLIAs
KocBeHHBIH, IBYXIIAroBbld W | CTPYKTYpHOH  (opMe  cHUCTeMBI  OIHOBPEMEHHBIX

METOJ | ypaBHEHHH (HECKOJIBKO BapUAHTOB OTBETA)

HaWMEHBINX KBaIPATOB {yl = by, + ajix; + &,

Y2 = byyi + apx; + &
BKJIFOYAET B ce0sl ypaBHEHUS
Y, = AxpXy + &,
b.y; = 611x1 + 1y
C.y, = 05%, + U,
dy; = 811%1 + 8%, + 1y
8.Y, = 0p1%1 + 822, t U,y
2. Ins  upeHTHQUIUPYEMOH  CTPYKTYpPHOH  (OpPMBI
CHCTeMBbl OJHOBPEMEHHBIX YpaBHEHHH MPH OLCHKE
napamMeTpoB MPUMEHSETCS ...
a.O0bIYHBIIi METOJI HAUMEHBIIUX KBaPAaTOB
b.KocBeHmbI# MeTO HAMMEHBIINX KBAIPATOB
C.J[Byx1aroBbiii METO/] HAUMEHBIIIUX KBaJPATOB
d.TpexmaroBslii METOT HANMEHBIITHX KBAJIPATOB

[MuceMenHas pabota

5.3.006pa3oBaTeibHbIE TEXHOJIOTHH

[Ipn

OopraHu3anuu U3YUCHUS

JUCLMIUIMHBL ~ OyIyT  HUCIOJB30BaHbl  Cleqylomue  o0pa3oBaTelbHblE  TEXHOJOTUU:
nH()OPMAOHHO-KOMMYHHKAIIHOHHBIE TEXHOJIOTHH, TEXHOJIOTHSI OpraHU3aIlil CAMOCTOSTENFHOM paboThI, TEXHOJIOTHS Pe(IeKCHBHOTO
00y4YeHHUs1, TEXHOJIOTHUSI MOAYJIBHOTO 00yUYEeHHUsI, TEXHOJIOTUSI UTPOBOr0 OOYUYCHHUS, TEXHOJIOTUHU TPYIIIOBOH TUCKYCCHH, HHTEPAKTHBHBIC
TEXHOJIOTHH, TEXHOJIOTHS MPOOJIEMHOTO O0YUEHHUsI, TEXHOJIOTHSI OPTaHH3allK yIeOHO-UCCIIeI0BATELCKOM AEATEIbHOCTH, TEXHOIOTHS
MIPOEKTHOTO 00YUYEHHUsI, TEXHOJIOTHSI PA3BUTHUSI KPUTHUECKOTO MBIIIIICHUSI.

5.4. Texkyumii KOHTPOJIb, IPOMEKYTOUHbII KOHTPOJIb M IPOMEKYTOYHAS ATTECTAILUS

bBampHO-peATHHTOBas KapTa AUCIUIUTHHEI 0hopMIIeHa KakK MPHIOKEHHE K padodeil mporpaMMe TUCIUILIHHEI.
®DOH/1 OLICHOYHBIX CPEJICTB LIS NPOBEICHUS IPOMEKYTOUHOM aTTECTAllMU 00yHYarOIMXCs 110 TUCIUIUIMHE O(POPMIICH OTICIbHBIM
JIOKYMEHTOM.

6. YYHEBHO-METOJNYECKOE U THOOPMAIIMOHHOE OBECIIEYHEHHE

6.1. PexomMennyeMas qutepatypa

6.1.1. OcHoBHast 1UTEpPaTYypa

ABTOpBI, COCTaBUTEIN 3arynaBue WznarenscTBoO, ro

JI1.1 |Hocko B. II. DKOHOMETpHKA : y4eOHHK : B 2 kHurax. Kuura 1. Mocksa : [emo, 2021.

https://biblioclub.ru/index.php?page=book&id=685857

JI1.2 |Hocko B. Il OKOHOMETpHKA : y4yeOHHUK : B 2 KHUrax. Kuura 2 Mocksa : [leno, 2021.

https://biblioclub.ru/index.php?page=book&id=685858
6.1.2. /lonoJHUTeIbHAS JUTEpaTypa
ABTOpBI, COCTaBUTEIH 3arnaBue Wz narenbcTBoO, 101
JI2.1 |bypaBnés, A. 1. DKoHOMeTpHKa : yyeboe nocodue Mockaa : JlaGoparopus
https://biblioclub.ru/index.php?page=book&id=446286 sHauuii, 2021.

JI2.2 |Topnees P.B,MBannoBa |OxoHOMETpHKA : IPAKTHKYM Kpacnosipck : Cubupckuii
E.Jl, Uyrynkosa A.B, https://biblioclub.ru/index.php?page=book&id=705227 (benepanbHbIN YHUBEPCHUTET
ITepxeB AU (CDY), 2022

JI2.3 |HoBukos A. 1. DOKoHOMeTpHKa : ydyeOHoe mocodue Mockaa : Jlamkos u K°, 2021

https://biblioclub.ru/index.php?page=book&id=684224

JI2.4 |Sxosnes B. IL. OKOHOMETpHKA : y4eOHUK Mockaa : Jlamkos u K°,

https://biblioclub.ru/index.php?page=book&id=684237 2021.
6.2 Ilepeyens mporpaMMHOro oéecrneveHust
- Acrobat Reader DC

- Dr.Web Desktop Security Suite, Dr.Web Server Security Suite

- GIMP
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- Microsoft Office 365 Pro Plus - subscription license (12 month).

- Microsoft Windows 10 Education

- XnView

- Apxusarop 7-Zip

6.3 Ilepeuyenb NHGPOPMAIMOHHBIX CIIPABOYHBIX CHCTEM, TPOgecCHOHATBbHBIX 623 JAHHBIX

- OBC «YHuBepcurerckas OuOIMOTEKa OHIIAWHY

- baspl nannbix Springer eBooks

- IC:UTCITPOD BY3

- CIIC «I’'APAHT-AHanuTHK»

- CIIC «Koncynbrant-ITmocy

7. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHHUE JUCIUIIJIMHBI (MOAY JIST)

7.1|HaumeHoBaHre CIIEIMAIBHOTO MOMEIIEHHS: y4eOHas ayAuTOpHs JJIS MPOBENEHHS JIGKIMOHHBIX 3aHSATHH, MPaKTUYECKUX
3aHATH, TPYNIIOBBIX KOHCYJIBTALNH, HHANBUAYATGHBIX KOHCYJIbTAlUH, TEKYIETO KOHTPOJISI, IPOMEKYTOUHON aTTeCTallUH,
VYuebnass ayauropus. OcHameHHocTh: MenoBas pocka-lmr.,, Kommiekr y4deOHON wmeOend, HOYTOYK, NPOEKIMOHHOE
00opynoBaHue (MyJIbTUMEIUHHBIA IPOSKTOP M IKPaH).

7.2|HaumeHoBaHUE CHEIMATBHOTO TOMEIICHHS: TIOMEIICHUE U CaMOCTOATENILHON paboThl, UntansHbIi 3a71. OCHAIEHHOCTD:
TIK-4mr. ¢ BO3MOXHOCTBIO TOAKIIOUYEHUS K cetd «VHTepHeT» U ofecriedeHHeM JIOCTyHa B  3JIEKTPOHHYIO
uHpOpMaIoHHO-00pa3oBarenbHyto cpeny CI'CITY, ITuceMennslii cton-4 mr., [Tapra-2 mrT.

8. METOAUYECKHUE YKA3AHHKS IO OCBOEHHUIO JUCHUIIJIMHBI (MOJY JIST)

Paborta HaJ TeOpeTHUECKUM MaTepHaIoOM IPOHCXOTUT KPAaTKO, CXEMAaTHYHO, IOCIEIOBATENIFHO (DMKCHPOBATh OCHOBHBIE TOJIOKEHUS,
BBIBOIBI, (POPMYIIMPOBKH, 0000IIEHHS; TOMEYaTh BaKHbIE MBICIIH, BBIICISATH KJIIOYEBBIE CIIOBA, TEPMUHBL. [IpoBepKa TEpMHUHOB, HOHSATHH
C TIOMOIIBIO PHIMKJIONENH, CIOBapell, CIIPaBOYHUKOB C BBIITMCHIBAHHEM TOJKOBAaHUHA B TeTpans. OOO3HAUYUTH BOIPOCHI, TEPMHUHEI,
MaTepHall, KOTOPbI BbI3BIBAET TPYAHOCTH, IOMETHUTD U MOIBITATHCSI HAMTH OTBET B pEKOMEHAYyeMOit nurepatype. Ecinu camocToaTensHO
He yJaaeTcs pa3o0paTbes B MaTepHaie, He00XoauMo chOpMyIHpPOBaTh BONPOC U 33/1aTh IIPETIOIaBaTENIo.

[IpopaboTka paboueil mporpaMMbl IUCHMIUIMHBI, el 0co00e BHUMAaHUE LIESIM U 3a7iadaM, CTPYKTYpe U COICPIKAHUIO JTUCLUILIUHBI.
KoHcnekTipoBaHne NCTOYHHKOB, TIOATOTOBKA OTBETOB K KOHTPOJBHBIM BOIIPOCAM, TPOCMOTP PEKOMEHAYEMOH JTUTEpaTypHl, padoTa
MH(POPMAIMOHHBIMH UCTOYHUKAMH B PAa3HBIX opMaTax.

Taxoke B mporiecce N3y4eHHs TUCIUILIHHBI METOANIECKIE PEKOMEHIAIIMY MOTYT OBITh M3/IaHbI OTJEIbHBIM JOKYMEHTOM.
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[Ipunoxenue
BaibHO-peATHHTOBAsT KapTa AUCIUATUTHHBI « DKOHOMETPHUKA»
Kypc 3 Cemectp 5
Bun xontpons MunumansHoe MakcumanbHOE
KOJIMYECTBO 0aUIOB | KOJIMYECTBO OaJLIOB
HaumeHoBaHme pa3ena: «BBeieHne B 9KOHOMeTPHYECKOE MOIeJTHPOBAHIE)
1 AynuTopHast pabota 0 2
2 CamocrosrenbHas paboTa (crenuaibHble 00s13aTenbHbIe (OPMBI) 1 2
3 CamocrosrenbHas paboTa (cnenuanbHble GopMbl Ha BEIOOD) 1 2
KoHTponpHOE MeponpusTHe 1Mo paszaeny 1 9 14
HWroro no pazgeny 1 11 20
HaumeHoBaHme pa3nena: «Teopusi perpeccHOHHOTO AaHATH32»
1 AynutopHas pabora 0 4
2 CamocrosTenbHast paboTa (crenuaibHble 00s13aTenbHbIe (OPMBI) 2 4
3 CamocrosTenbHas paboTa (crenuanbHbie GopMbI Ha BEIOOD) 2 4
KoHTpoJIbHOE MEPOTIPHUATHE IO pa3ieny 2 24 38
HWTtoro no pazpeny 2 28 50
HaumeHoBanne pa3nena: «I[IpakTnyeckoe mpuMeHeHNe PerpecCHOHHBIX MoeJIein
1 AynuTopHast pabota 0 3
2 CamocrosTenbHast paboTa (crenuaibHble 00s13aTenbHbIe GOPMBI) 2 3
3 CamocrosrenpHast pabora (cneuyaibsHble OpMbI Ha BEIOOD) 2 3
KoHTponpHOE MeponpusiTHe 1Mo pasaeny 3 13 21
HWroro no pazneny 3 17 30
[IpomerxyTouHas aTTecTaus
CeMeCTpOBBI PEHTHHT 110 JMCIUILTHHE 56 100

Bug xoHTpOIs

| [Ipumepbl 3a1aHNi, KPUTEPUH OLICHKU M KOJIMYECTBO 0aJlIoB

Tewmbr st HU3YUYCHUSA U 06paSOBaTeJIBHLI€ PE3YIBTATHI

Texyummii KOHTPOJIL 10 pa3aely «BBeaeHne B JKOHOMETPHYECKOE MOICJTHPOBAHUE)

1

AynutopHas paboTa

IIpumep 3ananus.

1.0TBeTHTE HAa KOHTPOJIbHBIE BOIIPOCH CEMHUHApA:

1. Cdopmynupyiite 3anauy 3KOHOMETPUUECKOTO MOAEIUPOBAHHS.

2. HazoBuTe OCHOBHBIE STambl 3KOHOMETPUYECKOTO MOJEIMPOBAHUS
XapaKTepUCTUKY

3. HazoBuTE OCHOBHBIE YUCIIOBBIC XaPAKTEPHCTHKH CIy4aiiHOW BETHMIMHBI

4. Yro Takoe TOUCUHbIE M HHTEPBAJIbHBIC OLICHKU MAPaMETPOB CIy4aifHbIX BEJIUYHH?

5. PemmTe 3a1aun Ha yMEHHS paCCUUTHIBATEH YHCIIOBBIE XapAaKTEPHUCTHKU U QYHKIMN
pacripefiesieHns CIly4aiHbIX BEJIMYUH, TOYECYHbIE U MHTEPBAIbHbIE OLIEHKH I1apaMeTPOB
CIyJaiHbIX BEJTUYHH.

M JanTe ux

Pemmre 3aaun Ha ymMeHue

OCHOBHBIE aCTIEKTHI SKOHOMETPUIECKOTO MOEIUPOBAHNUS
OneMeHTbl TEOpPUU  BEPOSTHOCTEH ¥ MaTeMaTHUYecKoil
CTaTHUCTHKU

OOpazoBaTenbHbIE PE3YIIBTATHIL:

3HaeT: OCHOBHBIE TIIOHATHUS, KATETOPUM U HMHCTPYMEHTHI
SKOHOMETPUKH; OTJIMYUS KIACCHUYECKOro M OailecoBCKOro
HNOJXOJIOB K CTATUYECKOMY OLIEHMBAHUIO, IPUHIIUIIBI IPUHATHS
U peaju3aluyl KOHOMUYECKHUX M YIPaBIEHUYECKUX DPELICHUH;
YHUCJIOBBIE  XAapaKTEPUCTUKM M (QYHKIUH pacIpeesieHUs
CIly4yallHbIX BEJWYMH, TOYEYHbIE M WHTEPBAJIbHBIE OLECHKH
apaMeTpoB CIIy4yalHbIX BEJIMYMH; MOAXOIbl K BBIYUCIEHHIO
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IaTh OSKOHOMHYECKYI0 HHTEpIpeTanuio Kod(QOHUIMEHTOB HSKOHOMETPUYECKOH MOJEIH
omnpenenarts (GopMy CBSI3M MEXIYy 3aBUCUMOM M OOBSCHAIONMMU  HEPEMEHHBIMU
SKOHOMETPHUIECKON MOIEIIH

Kpurepuu oneHku

IpaBuibHBIE OTBETHI HA Bce KOHTPOJIBHBIE BOIIPOCH! CEMHHAPa M MPABUIBHOE PEIICHUE 3a1auH
-16aju1. B npotuBHOM ciydae 0 6asos.

CamocrosiTenbHas pabora
(cienmanbHBIE 00s3aTENbHBIC

dbopmbl)

[Ipumep 3amanus.

Hanmumwte pa3BepHYTBIi OTBeT Ha TeMy «HeEKOTOpble acmeKThl 3KOHOMETPHUUYESCKOM
MeToNoJIOTUM» PaboTa BBIMONHSAETCS HAa CTAaHOAPTHOM JHcTe ¢GopMara A4 OT pyKH,
MaKCUMaJIbHBII 00beM paboThl — 2 CTP.

Kpurepuu orieHKu
1.Ykazana ¢wuiocodus,
MoenupoBanuu (1 6asr)
2.0mpeneneHpl OTIMYUS KJIACCHYECKOTO M 0aileCOBCKOTO TOAXOJOB K CTaTUCTHYECKOMY
oreHuBanuIo (1 Gam)

3. OmnpeneneH ypoBeHb HEONPEAETEHHOCTH, C KAaKUM MPUXOIHUTHCS
sxoHomerpucty (0,5 6ayura) B nporusaoMm ciyuae 0 6anios

[Ipumep 3amanmns.

IMpuBequTe mOpUMEp MPHHATHS JKOHOMHYECKOTO pEIICHHS B YCJIOBUSAX pHCKa H
HEOIpEeIeICHHOCTH. PaboTa BBHINMONHSICTCA Ha CTaHIAPTHOM JucTe Gopmata A4 OT pykw,
MaKCHUMaJbHBIN 00BbeM paboTsl — 1 cTp.

Kpurepun ouenku

AnexkBaTHOCTB IpuMepa (GopMyITHPOBKE 3ajaHus olleHnBaeTcs B 1 6amt. B nporuBHOM ciydae 0
0aJlIoB.

KOTOpPOH  cienyeT MpUACPKUBATbCA B  3KOHOMETPHUECKOM

CTaJIKUBAaTbCA

CamocrostensHas paboTta
(crenmanibHbIe POPMBI Ha
BBIOOD)

IIpumep 3ananus.

IMoxroroBsTe wHMOPMAmMOHHBIA 0030p Ha TeMy «IIpoGIeMBl 3KOHOMETPHUYECKOTO
IIPOTHO3UPOBaHus». PaboTa BBINOJHAETCS HAa CTaHAAapTHOM JHcTe Qopmara A4 OoT pyky,
MaKCHUMaJIbHBIH 00beM paboThl — 2 CTP.

Kpurepun onenku

1. YkazaHbl JONyLIEHUs, JEXKAlUe B OCHOBE TPAJMLUOHHBIX MOJAXOJOB K SKOHOMHYECKOMY
MIPOTHO3MPOBAHHUIO, & TAKK€ IOAXOAbl K IPOTHO3UPOBAHUIO, KOTOPBIE MOXKHO CUYMTAaTh
ajZieKBaTHBIMU peanbHoCcTH (1 Oa.)

B nporusHoM ciyuae 0 6anios.

IIpumep 3amanus.

Hanummre pa3BepHyTHIH 0TBET Ha TeMy «IIoAXOIBI K BBIUYMCICHUIO BEeposTHOCTei». Pabora
BBITIOJTHSACTCS Ha CTAaHIAPTHOM JIHCTe popMaTa A4 OT PyKH, MaKCUMAITbHBIH 00beM paboThI — 2

cTp.
Kpurepuu oneHku
IIpuBenensl 4 moaxoJa K BBIYMCICHUIO BeposiTHOcTed. Bce moaxoxpl ajgexkBaTHO

MPOKOMMEHTHPOBaHBL. (1 6amr).
B npotuBHOM cirydae 0 6amios.

BEpOSITHOCTEH; AOMYyLISHUs, JIeKAllhue B OCHOBE JIMHEHHOU
PErpecCUOHHON MOJIENN; Mepy KauecTBa YPaBHEHUS PErPECCHU
(ko3pduIKMEeHT  AeTEpMUHALIMM);  TIOKa3aTellb  TECHOTHI
KOPPEJSIMOHHON 3aBUCUMOCTH (K03(GHULUEHT KOPPEIALHN);
OCHOBHBIE TTOJIOKEHHS METOJ1a HaUMEeHbInX KBaaparoB (MHK),
cpolicTBa oueHok MHK; nocnencTsus HapyneHus: JOMYIIEHUI
KIaCCUYECKOH MOJENIM JMHEHHON perpeccuu, TecThl Ha
reTepOCKeIaCTHIHOCTb, ABTOKOPPEILILIHIO; MIOHSTHE
MYJIbTHUKOJUIMHEAPHOCTH, METOAbI €€ OOHapyXeHus U
YCTpaHEHHS; COCTABIAIONINE BPEMEHHOTO psia; YCIOBUS
UAESHTU(GUIUPYEMOCTU CUCTEMbI OJTHOBPEMEHHBIX YPaBHEHUI.
VYmeer: pazpaborarb U 000CHOBaTh BapHaHTHI 3()(HEKTHBHBIX
XO3SHCTBEHHBIX pEIICHUN; IPUMEHATh 3KOHOMETPUUECKUE
MOJETH [yl HWCCIENOBAaHUS W OOOOLICHHS OSMIIMPUYECKHX
3aBUCUMOCTEH HKOHOMHYECKUX HePEMEHHBIX; JIaTh
9KOHOMHYECKYIO HUHTEPIPETAIHIO k03 pUIIHeHTOB
9KOHOMETPUYECKOH MOJEIH; OIpPEeAesiTh (GOPMY CBA3U MEXIY
3aBUCUMOM u O0O0BACHAIOUIMMU MIepEMEHHBIMU
SKOHOMETPUYECKOH  MOJENIH;  pPacCUUTHIBATH  YUCIIOBBIE
XapaKTepUCTHKH W (QYHKIUM paclpesiesieHus] CIy4ailHbIX
BEJIMUNH, TOYEYHBIE U HHTEPBaJbHbIE OLIEHKM IapaMeTpOB
CIlyJalfHbIX BEJIMYHMH; OLEHUTHh TECHOTY W HallpaBICHHE CBS3H
MEXIy MEepeMEHHbIMH B  OSKOHOMETPUYECKOH  MOJelny;
MIPOHM3BOJUTE OLIEHKY MapaMeTPOB YpaBHEHUsS MHOXKECTBEHHOM
perpeccun; paccuntath Ha ocHoBe MHK koadduuueHTs
perpeccus, JOBEpPHUTENbHbIE HWHTEPBAIBl IS (DYHKIHUH
perpeccur U ee IapaMeTpoB, a TaKXKe AaHaIU3UPOBaTh U
COZIePXKATENIFHO MHTEPIPETHPOBAThH TOJyYeHHbIE Pe3yJbTaThl;
CTPOUTL Ha OCHOBC OIIMCAaHUA chyaunﬁ CTaHAAapTHBIC
9KOHOMETPHIECKHE MOJIEIIH, aHaIM3UPOBAThH u
COZEPXKATENIbHO MHTEPIPETHPOBAThH IOMY4YEHHbIE PE3yIbTaThl;
MIPOTHO3UPOBATh Ha OCHOBE CTAHIAPTHBIX YKOHOMETPHUECKHX
Mozeneil IOBEeICHHE HKOHOMHMYECKHUX areHTOB, pa3BUTHUE
9KOHOMHYECKHUX MPOIIECCOB U SBJICHNUI; OOHAPYKHBAThH SIBIICHNE
TETCPOCKETACTUIHOCTHU B JIMHEMHBIX PETPECCUOHHBIX MOICIIAX,
OLICHUTh IapaMeTpbl PErPECCHOHHONW MOJETH C IIOMOIIBIO

OMHK; paccuuTblBaThb M  aHAIM3UPOBATh  YACTHBIE
KOG (GUIMEHTH  KOPpPEeNALMU; OLEHUBAaTh PErPecCHi0 ¢
TIOMOIITBI0 (UKTUBHBIX [IEPEMEHHBIX; IIPOBOAUTD

JMHEapU3aIHIo MOJIENeH perpeccuu; MpOrHO3UPOBATh PA3BUTHE
PBIHKOB C HCIOJB30BAHHUEM 3KOHOMETPUUYECKUX Mopenei
OCYIIECTBIATh  OLEHKY  YINPaBIEHUCCKUX  PEIIeHUH ¢
UCIIOIb30BAHUEM HSKOHOMETPUYECKHX MOJeNel; HaXOIUTh
yYpaBHEHHE TpEHJAA JUId BPEMEHHOTO psiia M IPOBEPATH €ro
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3HAYMMOCTD; JaTh TOUCYHBIH M MHTEPBAIbHBIA IIPOTHO3BI IS
CpPEIHEr0 U UHAMBUYalbHOTO 3HaUeHUIl BpEMEHHOIO Psia;
MPOBECTH CIVIAKMBAaHHWE TPEHJA BPEMEHHOTO psAfa METOAOM
CKOJIB3AIIUX CPEIHUX; CTPOUTH U IPOBEPATH Ha aJE€KBAaTHOCTD
MOJIETIb aBTOPETPECCHOHHON YCIIOBHOU T'€T€POCKEIACTHIHOCTH
(ARCH); crpoutb U TpOBepsATb Ha  aJEKBaTHOCTb
aBTOPETPECCUOHHYIO MOJENb CKOIb3silel cpenHeir ARMA;
IIPOBOIUTH OIEHKY CHCTEMbI OTHOBPEMEHHBIX YPaBHEHHI.

KonrponbHoe Meponpustue 1o Pasneny

1

IIpumep 3ananus.

Pemure 3amauy Ha yMeHHE pacCUMTBHIBATH YUCIIOBbIE XaPAaKTEPUCTUKHU CIy4aifHbIX BEIUYUH
Kpurepuu oneHku

IIpaBuibHOE perieHue 3a1auu - 14 6awios. B mpotuBHOM cityyae 0 6ajuioB.

IIpomesKkyTOUHBII KOHTPOJIb

Texkymuii KOHTPOJb 10 pa3aeny «Teopus perpecCHOHHOTO AaHAJIN32)»

3 AynutopHas paborta

[Ipumep 3amanmns.

OTBeThTE HAa KOHTPOJIBHBIE BOIIPOCHI CEMHUHApa:

HazoBute 0CHOBHBIE 3a/1a41 PErPECCUOHHOIO aHAIN3a

HasoBure BUbI 3aBUCUMOCTEN MEXAY CIly4allHBIMU BEIMYHMHAMU

Kakue nonymieHus jgexaT B OCHOBE JMHEHHOH Mojenn?

Uro siBsieTcs Mepoit KauecTBa ypaBHEHUS perpeccuu’?

Kak MOXHO OIIEHUTh TECHOTY KOPPEJIIIMOHHOM 3aBUCUMOCTHU?

2.Pemmyre 3agady Ha yMeHHE OLICHUTh TECHOTY M HAIIPABJICHUE CBSI3U MEXKIY IIEPEMEHHBIMU B
HKOHOMETPUYECKOH MoJienu (TIPeACTaBICHbl HIDKE)

3.Pemmure TecT Ha 3HaHKE KOPPEIALHNOHHON 3aBUCUMOCTH (TIPECTABIIEH HIDKE)

IIpumep 3ananus.

1.0TBeTbTE HA KOHTPOJIbHBIE BOIIPOCHI CEMHUHAPA:

1.1. Yro nmpexncrapiser coboi Kiraccuueckas HOpMalbHas JMHEHHAs MOJAENIb MHOXKECTBEHHOMH
perpeccuu

2. Pemute 3amauy Ha yMeHHE

- TIPUMEHSATh 3KOHOMETPHYECKHE MOMENH Ui HCCIENOBAHUS W OOOOIICHMS 3MITMPHYECKUX
3aBUCUMOCTEH YKOHOMHYECKUX IEPEMEHHBIX

-[IPOM3BOIUTH OLEHKY [IapaMETPOB YPaBHEHHSI MHOKECTBEHHON PErPECCUH

IIpumep 3ananus.

1.0TBeTbTE HA KOHTPOJIbHBIE BOIIPOCHI CEMHUHAPA:

1.B 4em 3akimodaercs METOl HAUMEHBIIINX KBaIpaToOB?

2. Hazosure cBoiictBa orienoxk MHK

Pemmre 3amauy Ha yMmeHue - paccumTaTth Ha ocHoBe MHK kos¢pdumuments perpeccun,
JOBEPUTEIILHBIC MHTEPBABI I (QYHKIUH PETPECCHH U ee TTapaMeTPOB, a TAKXKE aHATU3HPOBATH
U COZIepKaTEIbHO MHTEPIIPETUPOBATH M10JIydEHHBIE PE3YJIbTATHI;

Pemire TecThl Ha 3HaHHE METOJ]a HAUMEHBIINX KBaApaTOB U cBOMCTB onjeHok MHK

[Ipumep 3ananus.

1.0TBeTbTE HA KOHTPOJIbHBIE BOIIPOCH CEMHUHApA:

1.1 KakoBbl nocnencTBusi UMEIOT HapyIIEHUs JOMYLIEHUH KJIACCMYECKON MOJeNu JIMHEHHOU
perpeccun?

ITapHbIit  perpeccroHHBII [Tokazareqm xadecTBa
perpeccuu

Jluneiinas Mozienb MHOXKECTBEHHOM perpeccun

Meton HanMeHbuX kBajaparoB (MHK)

CgoiictBa onenok MHK

JluHeliHbIE perpecCHOHHbBIE MOJICNIU C TeTePOCKEJaCTUYHBIMU U

aHaJIn3.

aBTOKOPPEIIIMOHHBIMU ~ ocTaTKamMH. OOOOLICHHBIH  METOJ
HanMeHbImX kBagpatoB (OMHK)

MynbTUKOJITIEHUAPHOCTb. Perpeccuonnsie MOJENIN c
TePEMEHHOMN CTPYKTYpOH. DUKTHUBHBIE IEpEMEHHBIE.

Henunelinbie Mo perpeccuy U UxX JUHEApU3aLus

OOpazoBaTenbHbIE PE3YJIBTATHI:

3HaeT: OCHOBHBIC TIOHATHSA, KaTeTOPUU M HMHCTPYMEHTHI
SKOHOMETPHKH; OTJIMYMS KJIACCHYECKOTO U  0aiieCOBCKOTO
I0JIX0/I0B K CTATHYECKOMY OLIEHUBAHUIO, IPUHIIMITBI IPUHATHUS U
peaiu3alMd  SKOHOMHYECKMX M YIPaBICHYECKUX pPEIICHUH;
YHCIIOBBIE  XAapPAaKTEePUCTHKH W (QYHKIMU  pacTpedeneHus
CIIy4ailHBIX BEJMYWH, TOYECYHBIC W HHTEPBAILHBIE OICHKU
[1apaMeTpoB CIy4alHBIX BEIMYUH; IOAXOJbl K BBIYUCICHHIO
BEPOATHOCTEH; MOMYIIEHUs, JIeXKallhe B OCHOBE JHHEHHOMN
pEerpeccCHOHHOI MOJeNt; Mepy KadecTBa ypaBHEHUS perpeccuu
(xo3dduureHT  JAeTEpMHUHAINH); MOKa3aTeNb  TECHOTHI
KOPPEISILIMOHHON 3aBUCHMOCTH (KOI((GHUIUESHT KOPPEISIHK);
OCHOBHBIE MOJIO’KEHUSI METOAa HauMeHbIINX kBagpaToB (MHK),
cBoiictBa oneHok MHK; mocnenctBust HapyIIeHUs TOMYIIEHUH

KJIaCCUUECKOM MOJENU JIMHEWHOW perpeccuu, TecTbl Ha
reTepOCKeIaCTHIHOCTb, ABTOKOPPEIISAIHIO; HOHATHE
MYJIbTHKOJUIMHEAPHOCTH, MCETObI cc O6Hapy)KeHI/I$[ n
YCTPAHEHHS; COCTABIAIONIAE BPEMEHHOTO psAfla; YCJIOBHUS
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2. Pemmre 3amady Ha yMeHHEe OOHApY)KHBATh SBICHHE T€TEPOCKETACTHYHOCTH B JIMHEHHBIX
PETPECCUOHHBIX MOJEIAX

Kpurepun ouenku

ITpaBuibHBIE OTBETHI HA BCE KOHTPOJBHBIE BOIIPOCHI CEMUHAPA, NIPAaBUIBHOE PELICHUE TECTa U
3anau -0.50amma. B nporuBHOM ciiydae 0 6asios.

IIpumep 3ananus.

Pemre 3agauy Ha yMEHHE - OLEHUTD IIapaMETPhl PErpecCUOHHON Moienu ¢ noMomibio OMHK
Pemnre Tect Ha 3HaHME OOOOINECHHOW JWUHEWHOW MOJEIH MHOXKECTBEHHOH PpErpeccud u
0000111eHHOT0 MeTO0/1a HAUMEHBIINX KBaJpaTOB.

Kpurepun ouenku

ITpaBubHBIE OTBETHI HA BCE KOHTPOJILHBIE BOIIPOCHI CEMUHApa, U IPABUIILHOE PELLIEHUE TECTOB U
3anay -0.50am10B. B npotuBHOM ciydae 0 0aos.

ITpumep 3ananus.

1.01BeTBTE Ha KOHTPOJIBHEIE BOIIPOCHI CEMUHApA!

1.1 YTo Takoe MyIbTHKOJUIMHEAPHOCTH?

1.2 Ha3oBuTe MeTOIbI €€ OOHAPYKECHHUS H YCTPAHCHHUS

1.3. Uro Takoe (hUKTUBHbIE IEPEMEHHBIE?

2. Pemute 3a1aun Ha yMeHne

- OLICHUBATb PErPECCUI0 C TIOMOIIbIO (PUKTUBHBIX IEPEMEHHBIX

- paccYUTaTh M AHATN3UPOBATH YACTHEIE KOI(D(PUIMEHTH KOPPETAIHT

Kpurepuu onieHku

IIpaBuabHBEIE OTBETHI HA BCE KOHTPOJIbHBIE BOIPOCHI CEMHHAPA, M IPABUIILHOE PEIIEHUE 3a1a4
-0.5 6amna. B npotuBHOM ciiyuyae 0 6aynos.

IIpumep 3amanus.

1. Pemure 3a1a4y Ha yMEHUE IPOBOJUTD JIMHEAPU3ALUIO MoJleNel perpeccun 2. Pemunte Tect Ha
3HaHUE HEJIMHEHHBIX MoJieTIel perpeccut (CM HIDKE)

Kpurepun onenku

IMpaBuitbHBEIC OTBETHI Ha BOTIPOCH! TECTa H NIPaBIIIbHOE penreHne 3axaun -0.56amr. B npotuBHOM
ciyuae 0 GaysoB.

CamocrostensHas paboTta
(ciennabHbIE 00s3aTeNbHbBIC

(bopmbr)

IIpumep 3amanus.

[aiite pa3BepHyTbIil 0TBeT Ha Bompoc: «Kakue 3agaun peraer NpUKIaAHON perpecCHOHHBIN
aHanms)?

IMuceMmenHas paboTa BBINOIHAETCA OT PYKH Ha JicTe A4, MaKCUMalbHbIH 00beM paboThl — 1 CTp.
Kpurepuu oneHku

1 3ajgaum, pelieHHMEM KOTOPBIX 3aHHUMAETCs MPUKIAJHOW PErpecCHOHHBIM aHalau3 BEpHO
OTHECEHbI K OJJHOMY U3 TPEX TUIIOB B COOTBETCTBHHU C pekoMeHauusMu AiiBazsana C.A. Teopus
BEpPOATHOCTH U npukiaaaHas cratuctuka.M.: IOHUTU-IIAHA,2010. 3agaum anexBaTHO
IIPOKOMMEHTUPOBAHBI U IPOMLIIOCTPUPOBAHBL IPUMEPAMU

(0,5 6ayutoB). B npoTuBHOM citydyae 0 Gaiwios.

[Ipumep 3ananus.

1. Pemure Tect Ha
MHO>KECTBEHHOU perpeccun
Kpurepuu oneHku
[TpaBunbHOe pemenue Tecta -0.5 6auia. B npotusHoM ciyuae 0 6amios.

3HAHUE KJIACCMYECKON HOpPMaJbHOM JIMHEWHOH MOJeNu

HICHTHGHUIIPYEMOCTH CHCTEMbI OJJHOBPEMEHHBIX YPaBHEHHH.
VYmeer: pa3paborath U 00OCHOBAaTh BapHAHThI 3(P(HEKTUBHBIX
XO3SHMCTBEHHBIX DEIICHUH; IPHUMEHATb SKOHOMETPHYECKUE
MOJENM A HCCIENOBaHUS M OOOOLIEHUs OSMIUPUUECKUX
3aBUCUMOCTEN SKOHOMHYECKUX IIEPEMEHHBIX; JlaTh
9KOHOMHUECKYIO UHTEPIPETALHIO k03¢ bHULUEHTOB
HKOHOMETPUYECKOH MOJENY; OLIpPEAeNsATh (GOpPMY CBA3U MEXKIY
3aBUCUMOM u OOBSACHSIOMUMHA HEpEMEHHBIMU
SKOHOMETPUYECKOH  MOJENM;  PAacCUUTHIBATh  YMCIIOBBIE
XapaKTepUCTHKH W (QYHKIUH PACTIpENeNieHHs CIydaifHbIX
BEJIMUUH, TOYEUHBIE U HHTEPBAJbHbBIE OLECHKU IapaMeTpOB
CIlydallHBIX BEJIMYUH; OLEHUTHh TECHOTY U HAlpPaBJICHHE CBA3U
MEXIy TEepPEeMEHHBIMM B  SKOHOMETPUYECKOH  MOJENH;
IIPOM3BOJUTE OLEHKY IIapaMeTPOB YpPaBHEHHsS MHOKECTBEHHOM
perpeccun; paccuurath Ha ocHoBe MHK ko3 dunmenTs
perpeccuy, JIOBEpPHTENbHBIE HHTEpBANbl AT (PYHKIHH
perpeccur M e€e IapaMeTpoB, a TaKXkKe aHaIM3UPOBaTh U
COZIEPKATENBHO HMHTEPIPETUPOBATh IIOJYYEHHBIE DPE3yJbTaThl;
CTPOMTH HA OCHOBE OINHUCAaHMA CUTyalluil CTaHIapTHbIE
SKOHOMETPUYECKHE MOJEIH, aHAIU3UPOBATh U COAEPIKATEIBHO
UHTEPIPETUPOBATh HOJyYEHHbIE PE3yIbTaThbl; IPOrHO3UPOBATH
Ha OCHOBE CTaHIAPTHBIX SKOHOMETPHUYECKUX  MOJeleH
IIOBEJICHUE YKOHOMUYECKHX areHTOB, Pa3BUTHE SIKOHOMHYECKUX
IIPOLIECCOB u SIBTICHHH; 0OHApYKUBAThH SIBJICHUE
IeTepOCKEIaCTUYHOCTU B JIMHEHHBIX PErpecCUOHHBIX MOENAX;
OLEHUTh IapaMeTpbl PErPECCHOHHOM MOJEIM C IIOMOIBIO
OMHK;  paccuutblBaTb ¥  aHAJIM3UPOBAaTh  YaCTHBIE
KO3((QUIMEHTEl  KOppENAIllM; OIEHHWBATH PETPECCHI0  C
HOMOIIBIO (PUKTUBHBIX IEPEMEHHBIX; IPOBOJUTH JIUHEAPU3ALIHIO
MoJeell Pperpeccuy; INPOrHO3UPOBATh PA3BUTHE DPBHIHKOB C
UCIIOJb30BAHUEM HKOHOMETPUYECKHX MOJENeH OCyILIeCTBIATh
OLEHKY YIpaBICHYECKUX pEHICHUH C  HUCIOJIb30BAHUEM
HKOHOMETPHUYECKHX MOJENell; HaXOAUTh ypaBHEHHE TpeHIa Ay
BPEMEHHOTI'O Psiia U IIPOBEPSTH €r0 3HAUUMOCTD; JaTh TOUCUHBIH
U MHTEPBAIBHBIA IPOTHO3BI ISl CPEAHETO M MHIMBUAYAIBHOTO
3Ha4EeHUIl BpDEMEHHOTI0 PAfa;

IIPOBECTH CIVIA)KUBAHUE TPEHJa BPEMEHHOIO psfa METOIOM
CKOJB3SIINX CPEIHUX; CTPOUTH M NPOBEPSTH Ha aJleKBaTHOCTh
MOJ€b aBTOPErPECCUOHHON YCIOBHOH I€TepPOCKENaCTUYHOCTH
(ARCH); cTtpoutb ¥  IpoBepsATh Ha  aJeKBaTHOCTb
aBTOPETrPECCUOHHYI0O MOZENb cKonb3ded cpeaHer ARMA;
HPOBOJUTH OLIEHKY CHCTEMBI OTHOBPEMEHHBIX YPAaBHEHHH.
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[Ipumep 3amanus.

Pemuth 3amauy Ha ymeHue - paccuutats Ha ocHoBe MHK mapamerpbl ypaBHEHHUs! perpeccuy,
aHAJIM3UPOBATh U COJIEPHKATEIBHO HHTEPIIPETUPOBATh IOJTYUEHHbIE PE3YNIbTaThI;

Kpurepun onenku

[IpaBunbHOE perieHue 3anauu -1 6awt. B mporuBHOM ciiydae 0 6asioB.

IIpumep 3ananus.

Pemnthe 3amauy Ha ymeHue - OOHapyKMBaTh SIBJICHHE TI'eTEPOCKENACTHYHOCTH B JIMHEHHBIX
PEerpecCUOHHbBIX MOJEIAX

Kpurepun onenku

[IpaBunbHOE peleHue 3anauu - 1,5 danna.

B npoTtuBHOM cityyae 0 Gayuios.

[Ipumep 3amanmns.

Hanummre pa3BepHyTHIIl OTBET Ha TeMy: B deM cocTOUT cyTh 000OIIEHHON perpecCHOHHON
MOJIeNnn

ITuceMenHas paboTa BEINOIHSACTCS OT PyKH Ha nucte A4. MakcumanbHbIi 00beM padoTsl 1 cTp.
Kpurepun ouenku

1. IIpencraBnensl 00001IEHHAS U KJIaCCHYeCcKast MOJIENTH MHOYKECTBEHHOH perpeccuu
2.IlpuBeneHsl BCEe TPEANOCBUIKM [JII MHOXECTBEHHOTO PETPECCHOHHOTO aHajiu3a Ul
KJIacCU4YeCKON U 0000IIeHHOM JIMHEHHOH Moaenu

3.IlpoBeeHO CpaBHEHHE BHUJIOB KOBApPHAIMOHHBIX MATPHIl KIIACCHYECKOH H 0000IIeHHON
MOJIETH

4.CaenaH npaBWIBHEIN BBIBOJ B OTJIMYHSIX.

(0,5 6anna.) B nporuaOM citydae 0 6aiios.

IIpumep 3amanus.

Hanwummre pa3sepHyThIld 0TBET Ha TeMy «Kak MOXXHO OOHAPYXHUTh MYJIBTHKOTUHEAPHOCTH?»
ITrceMenHast paboTa BEIOJHSASTCS OT PYKH Ha Jiucte A4.

MakcumanbHblit 00beM paboTH! 2 CTp.

Kpurepun onenku

1. PackpbITa TEpMUHOJIOTHS BOIIpOCa

2. Yka3aHbl IOCIEACTBUS MYJIbTHKOIIIMHEAPHOCTH

3. YxazaHbl BUbI MYJIbTUKOJUIMHEAPHOCTH

[IpencraBnensl He MeHee 4 3BPUCTHYECKHX MOJXOJOB II0 €€ BBIBICHUIO C aJeKBAaTHBIMH
KOMMEHTapHUsIMU

IpemtoxeHsl (He MEHEe 2) METOIOB YCTPAHCHHSI I YMEHBIIICHHUs 3Toro sBieHus. (0,5 Oanna)
B nporusHOM ciyuae 0 6amos.

[Tpumep 3ananus.

1.ITonroToBTHTE pa3BEPHYTHIH OTBET HA TeMy: «HennHelHbIe MOJETN perpeccumn

ITuceMmenHas paboTa BEIMOTHACTCS OT PyKH Ha nucte A4. MakcumanbHbIH 00beM padoTs! 1 cTp.
Kpurepun onenku

VYka3aH TecT Ha MPOBEPKY aJICKBATHOCTU JIMHEHHON MOJIETN aHATN3UPYEMbIM JaHHBIM
[IpuBenensl npumeps! (He MEHEE 2) HEMHEHHBIX MOJIENIEH.

[IpencraBnensl (He MeHee 2) MOIXOMABI Ui OLUEHKH MapaMeTpoB HeluHeHHbIX mopeneit (0,5
6ama) B nporusHoM ciiydae 0 6ayuios.

CamocrosiTesnpHas paboTta

[Tpumep 3ananus.
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(crienrasibHbBIC (OPMBI HA
BBIOOD)

[aiite pa3BepHYTHIN OTBET Ha BOmpoc: «B "eM pa3HHIla MEXIy perpeccuell U Koppessimuei»?
ITuceMmeHHas paboTa BBINOIHAETCA OT PYKU Ha JiucTe A4, MakCUMalbHbIH 00beM paboThl — 1 CTp.
Kpurepun ouenku

BepHo ykazaHbl HE MEHEe ABYX CYLIECTBEHHBIX pa3jMuuil ¢ muiocTpanuei npumeposn. (0.5
Oamna).

B nporusHoM ciyuae 0 6annoB

IIpumep 3ananus.

Pemmre 3amady Ha yMeHME IIPOM3BOAUTH OLICHKY IapaMETPOB yPaBHEHHS MHO>KECTBEHHOMH
perpeccun

Kpurepun ouenku

ITpaBunbHOE pemenue 3agaqu - 0,56amna. B npotusHoM cirydae 0 Gamios.

[Ipumep 3amanmns.

Pemmnth 3amauy Ha ymeHue - paccuuTath Ha ocHoBe MHK mapameTpbl ypaBHEHHUS perpeccum,
aHaJIM3UPOBATh U COJEPIKATEIBHO HHTEPIIPETHPOBATD II0JIy4EHHbIE PE3YIIbTATHL;

Kpurepuu oneHku

[IpaBunbHOE pemenue 3agaun - 1 6amr. B npotuBHOM cirydae 0 6aymioB.

ITpumep 3ananus.

PemmTh 3agady Ha yMmeHHE OOHApYKHBATh SBJICHHE TETEPOCKEIACTHYHOCTH B JIMHEHHBIX
PETPECCHOHHBIX MOJEIIX

Kpurepun ouenku

IMpaBunbHOE pemenue 3anauu - 0,5 6amna. B nporusHOM ciyuae 0 6anioB

[Ipumep 3amanwus.

Pemuts 3ajauy Ha yMEHHE - OLCHUTD

TapaMeTpsl perpecCuoHHO Moenu ¢ momomsio OMHK

Kpurepun onenku

IMpaBumbHOE pemrerue 3ana4n - 0,5 6amna. B nmporusHOM cirydae 0 6amios.

IIpumep 3ananus.

PemmTh 3amady Ha yMEHHE OLCHHBATH PErPEeCCHI0 C IOMOIIBI0 (DHKTHBHBIX IT€PEeMEHHBIX
Kpurepun onenku

IMpaBumbHOE pemrerne 3anaun -0,5 6amna. B npotueHOM caydae 0 6amios.

IIpumep 3ananus.

IMpuBenuTe K IMHEHHOMY BHIY JOTapH()MHUICCKYIO M CTCTICHHYIO (DYHKIHH.

IMucemenHas paboTa BHIOIHACTCS OT PyKH Ha ucte A4. MakcumanbHbli 00beM paboTsl 1 cTp.
Kpurepuu oneHku

OyHKIMM IPUBEACHBI K TUHEHHOMY BUIY BepHO (0,5 6amioB).

B nporusHOM ciyuae 0 6anios.

KonTtponsHOE MeponpHATHE 1O pa3leny

[Tpumep 3ananus

PemmtTh 3a1a9y Ha yMeHHe:

-CTPONTh Ha OCHOBE OITHCAHUS CHTyalllii CTaHAAPTHBIC SKOHOMETPHYECKHE MOJEIH,
AHAIM3MPOBATL M COJAEPIXKATENbHO  MHTEPIPETUPOBATL  IOJYYEHHBLIE  PE3YJIbTATHI,
-IPOTHO3MPOBATh HAa OCHOBE CTAaHJAPTHBIX OSKOHOMETPHYECKHX MOJENeH IOBeIeHNe
OKOHOMHYECCKUX ar¢HTOB, Pa3BUTUEC DKOHOMHUYCCKUX IMTPOLCCCOB U SIBJICHUM

Kputepuu oreHkn

[TpaBunbHOE pemenue 3anauu -38 6aut. B nporusBHOM ciyuae 0 6anios.
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TIpoMeKyTOUHBII KOHTPOJIb

Texkymuii KOHTPoJb 1o pa3aeny «[IpakTHueckoe NpMMeHeHHe PErpecCHOHHBIX MoJIeIei»

10 AynmutopHas pabora

[Ipumep 3amanus.

1.Pemute 3a1a4uy Ha yMeHHE - HAXOJUTh YPaBHEHUE TPEH/a JUI BPEMEHHOT'O psijia U IPOBEPATH
€ro 3Ha4MMOCTh 2. Pemure TecT Ha 3HaHHE BPEMEHHOTI'O Psia U €0 COCTABIIAIOIINX

Kpurepun onenku

[IpaBunbHBIC OTBETHI HA TECTHI U MTPABUIIBHOE pellIcHHE 3a1auu -106am1. B npoTuBHOM ciydae 0
0asoB.

[Ipumep 3amanus.

1.0TBeThTE Ha KOHTPOJILHBIE BOIIPOCHI CEMHHApA!

1.1 JlaiiTe XapakTepUCTUKY CTAI[HOHAPHBIX BPEMEHHBIX PSIIOB?

1.2. Kakune nmuHeitHBIE MOJENN UCTIONB3YIOTCS IS aHAIM3a BPEMEHHBIX PAI0B?

1.3 HazoBuTe HenMHEITHbIE MOJIENIN BPEMEHHOTO psia?

2. Pemmre 3amady Ha yMEHHE CTPOMTb M IPOBEPATh Ha aJE€KBaTHOCTH
aBTOPErpecCHOHHOM ycioBHOM rerepockenactuaHoctd (ARCH)

Kpurepun ouenku

[IpaBunbHOE pelleHHe 3a/la4d U NPaBHJIbHBIE OTBETHI Ha KOHTPOJIGHBIE BOMPOCHI CEMHUHApa
-16an1. B mpoTuBHOM citydae 0 0aiios.

ITpumep 3ananus.

1.1. Yto npencrasinsieT coboii cucTeMa 0THOBPEMEHHBIX YpaBHEHHN?

1.2 HazoBuTE MHCTPYMEHTHI aHAJIN3a CHCTEM OJIHOBPEMEHHBIX ypaBHEHUI

2. PemuTe 3a7auy Ha yMEHHE TPOBOJIUTDH OLIEHKY CHCTEMBI OJJTHOBPEMEHHBIX YpPaBHEHUI
Kpurepuu ouenku

[IpaBuibHBIE OTBETH HA BCE KOHTPOJIbHBIE BOIIPOCHI CEMUHAPA, U MPAaBHIIBHOE PELICHUE 33/1a4H
-16ayu1. B npotuBHOM ciydae 0 6asos.

MOICIb

CamocrostensHas paboTta
(ciennaibHbIe 00s3aTeNbHbBIC

(bopmbr)

IIpumep 3amanus.

Hanummre pa3BepHyThIi 0TBET Ha TeMy: «BpemenHble psiab» [TucbMenHas paboTa BBINOIHAETCS
OT pyKH Ha jucte A4. MakcumainbHblit 00beM paboThl 3 cTp. Kpurepuu orieHkH (BBIMOJIHCHHE
kpurepues 1 6aun)

1. JlaHo ompezeneHne BpeMEHHOTO psja

2. YkazaHbl 00J1aCTH NPaKTUYECKOT0 IPUMEHEHUSI BpDEMEHHOTO psijia (He MeHee 2)

3. BrlienieHbI OCHOBHBIE COCTABIIIONIIE BpEMEHHOTO psifa (Bce 4)

IIpumep 3ananus.

Hanmmmure pa3BepHyTHIH OTBET HAa TEMY

«KakuM 00pa3oM CTpPOUTCS aBTOPErPECCHOHHAS MOJIENb CKoyb3slie cpenHeit ARMA»?
[TucbmeHHas paboTa BBINOJIHACTCSA OT PYyKH Ha jicte A4. MakcuManbHbIi 00beM paboTsl 3 cTp.
Kpurepuu orieHkH (BBIIOJIHEHHE KpUTEpHUeB 1 Gasw)

1. ITepeuncnens! Tpu 3Tana nocrpoeHus moaenu (nmoaxox bokca-/Ixenkunca)

2. Yka3aHo Kak npousBoautcs uaeHtudukanus mogenu ARMA

3. Jlana xapaktepucTuka HHGpOpMaluoHHbIM KpuTepusiM Akanke, [lIBapia, Xennana-Kynunna

4. YKa3aHO KaK IPOU3BOIUTCS OLIEHKA MOJEIU

IIpumep 3amanus.

Pemyre TecThl Ha 3HaHUE CTPYKTYPHOH (DOPMBI CHCTEMbI OTHOBPEMEHHBIX YpaBHeHUH Kpurepun

OIICHKH (BBINOJIHEHHE -1 Oa)

XapaKTEepPUCTUKH BPEMEHHBIX PS/IOB

Mogeny cTanMOHAapHBIX U HECTALIMOHAPHBIX BPEMEHHBIX PAZOB,
UX KJaccupuKaIms

CucremMa JIMHEHHBIX OJHOBPEMEHHBIX ypaBHeHHH. KocBeHHBIH,
JBYXIIATOBbIH U TPEXIIATrOBbIH METOJ, HAMMEHBIINX KBaPaTOB

O0pazoBaTenbHBIE PE3YIIBTATHI:

3HaeT: OCHOBHBIC IIOHATHS, KAaTErOpUM M HHCTPYMEHTHI
9KOHOMETPHKH; OTIMYUS KIACCHYECKOro U  0alecoBCKOro
MI0JIX0/I0B K CTaTHYECKOMY OLICHUBAHHIO, TPUHLIAIIBI IPUHATHS U
peaiu3alMd 3KOHOMHYECKHX U YNPAaBJICHYECKUX PELICHHH;
YHCIIOBbIE  XAapaKTEPUCTUKH M (GYHKIHH  paclpeleeHus
CIly4ailHbIX BEJIMYMH, TOYEYHBIE M HHTEPBAIbHBIC OLCHKH
[1apaMeTpoB CIIyYalHBIX BEJIUYMH; IOAXOABI K BBIYHUCICHHUIO
BEPOSTHOCTEH; JIOMYLICHHs, JIeXKallle B OCHOBE JIMHEHHOM
pPerpeccCHOHHON MOJeNH; Mepy KauecTBa ypaBHEHHUS perpeccuu
(xo3puureHT  JeTepMUHALINN); MoKa3aTenb  TECHOTHI
KOPPENSAIMOHHON 3aBUCUMOCTH (KO3 PHUIUEHT KOpPPEISINN);
OCHOBHBIE TOJIOKEHHSI METO/]a HauMeHbIIuX kBaaparoB (MHK),
cBoiictBa oneHok MHK; mocnencTBust HapymieHUsT TOMYIICHHAHA

KJIACCUYECKOW MOJeNM JIMHEHHOH perpeccu, TECTbl Ha
TeTepOCKeaCTHIHOCTb, ABTOKOPPEIISAIHIO; HOHATHE
MYJbTHKOJUIMHEAPHOCTH, MCTO/AbI cc O6Hapy)K€HI/Iﬂ n

YCTpaHEHMs; COCTABJAIOIIUE BPEMEHHOIO DAJa; YCIOBU
UICHTU(GUIIIPYEMOCTH CHCTEMBI OJHOBPEMEHHBIX YPABHEHUI.

VYmeer: pa3paboraTb M 0OOCHOBaTH BapHaHTHI I(P(PEKTUBHBIX
XO34HCTBEHHBIX PELICHUH; MPUMEHATh 3KOHOMETPUYECKUE
MOZENH ISl WCCIENOBaHUS U OOOONIEHHS SMITUPHICCKHUX
3aBUCUMOCTEMN SKOHOMMYECKHUX MEPEMEHHBIX; JlaTh
9KOHOMHUECKYIO UHTEPIPETALHIO K03 QHUIHEHTOB
HKOHOMETPUYECKOH MOJIEIH; ONpeNesTh (GopMy CBSI3U MEXKAY
3aBUCUMOH u 0OBACHAIOIUMHU HepEMEHHBIMU
SKOHOMETPUYECKON  MOJeJIM;  pacCUUTHIBATh  YUCIIOBBIC
XapakTepUCTHKH W (QYHKOMM pacmpeieleHus —CIydaifHbIX
BEJIMYMH, TOYEYHbIE ¥ HHTEPBaJbHbIE OLIEHKU IapaMeTpPOB
CIly4alHBIX BEJIMYMH; OLEHHUTh TECHOTY U HAIPABICHUE CBA3U
MEXJYy HEpEeMEHHbIMH B  JKOHOMETPHUYECKOH  MOJENH;
IIPOU3BOJUTH OLIEHKY [1apaMETPOB YPaBHEHMS MHOXECTBEHHOM
perpeccur; paccumrate Ha ocHoBe MHK kosddumnmenTsr
perpeccun, JOBEPUTEIbHbIE HHTEPBAIbI A1 QYHKLIUH PErPecCuu
1 ee NapaMeTpoB, a TAKKE AHAIM3HPOBATH U COAEPHKATEIBHO
UHTEPNPETUPOBATh IOJIyYCHHBbIE PpE3yJbTaThl; CTPOUTH Ha
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CamocrositenbHas pabora
(cnenuanbHble (POPMBL Ha BEIOOD)

[Ipumep 3amanus.

Hanummure pa3BepHyThI OTBET Ha TeMy: «AHajM3 BPEeMEHHBIX psnoB» IluceMeHHas paboTa
BBITIONHSIETCS OT PyKH Ha jucte A4.

MaxkcumanbHblil 00beM paboTs! 1 cTp.

Kpurtepuu otieHkH (BBITIOJIHEHHE KpUTEpHEB 1 0a)

1.IIpuBeneHs! (He MeHee 4) ATarbl aHAJIM3a BPEMEHHBIX PSIJIOB

2.Yka3aHbl (He MEHee 2) MeTO/bl aHaJIu3a BPEMEHHBIX PAI0B

[Ipumep 3amanms. Hamummre pasBepHyTHIH O0TBeT Ha TeMy «HecrannoHapHble BpeMeHHBIE
psnb»y [TuceMenHas paboTa BBIOIHSACTCS OT PYKH Ha jucte A4. MakcumaibHbIi 00beM padoThI
3 crp.

Kpurepuu onieHkH (BBIIOJIHEHUE KpUTepueB 1 Oasia)

1.IIpuBeeHbI OCHOBHEIE THITHI HECTAIIIOHAPHBIX BPEMEHHBIX PSIOB (HEe MeHee2)

2.YKa3aHbl CIOCOOBI MPUBEICHUSI HECTALIMOHAPHBIX BPEMEHHBIX PAAOB K CTAllMOHAPHBIM (HE
MeHee 2)

3. Yka3zaHo Ha3HaueHue Tecta Juku-Dymepa A aHaIM3a HECTAlIMOHAPHBIX BPEMEHHBIX PSJIOB
[Ipumep 3ananmns.

Pemmre TecThl Ha 3HAHUE IPUBEICHHONM (OPMBI CUCTEMBI OJHOBPEMEHHBIX YpaBHEHHH
Kpurepun onenku [IpaBunbHoe BoimosHeHHe 1 Oann

OCHOBE OIIMCaHUs CUTyalludl CTaHIApTHbIE 3KOHOMETPHUUECKHE
MOJIeJIM, aHAIM3UPOBATh M COJEPKATEIBHO HHTEPIPETHPOBATH
NIOJlydeHHBbIE  PE3yNbTaTbl; IPOTHO3MPOBaTh Ha  OCHOBE
CTaHIAPTHBIX  DKOHOMETPUYECKUX  MoOJeNedl  IOoBeAeHue
9KOHOMMYECKHMX areHTOB, Pa3BUTHE YKOHOMHYECKHX IIPOIIECCOB
U sABIICHUH; OOHApY>KUBATh SIBIICHHE T'eTEPOCKENACTHYHOCTH B
JIMHEHHBIX PErPECCHOHHBIX MOJEINAX; OLEHHUTh IapaMeTphl
perpeccuonHoit monenmu ¢ nomomrsio OMHK; paccunteiBath 1
aHAJIM3MPOBATh  YacTHbIE  KOA(QQGUIMEHTHl  KOpPEJSLUY;
OLICHUBATh PETPEeCcCHIO C MOMOLIbI0O (DUKTHBHBIX HNEPEMEHHBIX;
TIPOBOJIUTH JTHHEapU3aIUIo Mozieneit perpeccun;
NIPOTHO3MPOBAaTh  Pa3BUTHE PBIHKOB C  HCIIOJIb30BaHHEM
9KOHOMETPUYECKHX Mozenen OCYILIECTBIISITh OLICHKY
YIpaBJIEHUYECKUX pereHui c HCIIO0JIb30BaHUEM
SKOHOMETPHYECKHX MOJIeIIeil; HaXOUTh YpaBHEHUE TPEHIA AJIS
BPEMEHHOT0 PsAZia ¥ IPOBEPATH €r0 3HAYMMOCTD; 1aTh TOYSYHBII
Y MHTEPBAIBHBIA MPOTHO3BI JUISL CPETHETO U HHIMBHYaTbHOTO
3HaYEHUI BpEMEHHOTO Psi/ia;

NPOBECTH CIVIAXXMBAHUE TPEHJA BPEMEHHOTO psga METOJIOM
CKOJIB3AIIUX CPEAHUX; CTPOUTh U NPOBEPSTH HA a/eKBaTHOCTD
MOJZIENIb aBTOPErPECCHOHHOI YCIIOBHOH IeTepOCKENaCTUYHOCTH
(ARCH); crtpoutp ® TIpOBepsATh HAa  aJIeKBAaTHOCTH
ABTOPErPECCHOHHYI0O MOJENb CKoab3dAuiel cpenneit ARMA;
IIPOBOJIUTDH OLIEHKY CHCTEMbI OJJHOBPEMEHHBIX YPaBHCHHH.

KonrponbHoe MeponpusaTHe 0 pas3ieny

IIpumep 3ananus.
1.Pemmnts 3aga4y Ha yMeHHUE
- JaTb TOYEYHbII U MHTEPBAJIbHBIN MPOTHO3BI AJIS1 CPEIHETO U MHIMBUYaIbHOTO 3HAYE€HUH
BPEMEHHOI0 psiia
- IPOBECTHU CIVIa)KMBAaHUE TPEH/A BPEMEHHOTO Psiia METOJIOM CKOJIb3SIIUX CPEAHUX

Kpurepun onenku
IMpaBuitbHOE pelreHne 3a1a4un 1 padoTsl - 21 6amios. B mpotuBHOM cirydae 0 6ayios.
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