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PA3JIEJI 1. OPTAHU3AIIMOHHO-METOIUYECKHN

1.1. OEJA JUCIIAITJIMHbBI

Ha Oaze COBPEMEHHBIX IMOAXOAOB K TCOPUH U ITPAKTUKE I[O6I/ITBCH BCECTOPOHHCTO U FJ'IYGOKOFO IIOHUMAaHUA
O6yanOHII/IMI/ICSI MCETOJO0JIOTUN HCIIOJIb30BaHUA OKOHOMETPUKM M pas3sjiMdHBIX €€ pasaciioB B TCOPETUYCCKOM M
IMPAKTUYCCKOM aHAJIN3€ SKOHOMHUYCCKUX MPOLICCCOB.

1.2. YYEBHBIE 3AIAYU U CHUIIJINHBbI

— 3HaHUE OCHOB YKOHOMETPUKH;

— OBJIAACHUC HAaBBIKaMKW MCIIOJIB30BAHUA PA3JINYHbIX MCETOAOB 3KOHOMCTPHYCCKOIO aHaliv3a Jid pCeIIC€HUA 3adad B
cepe IKoHOMUKH, (PMHAHCOB U OM3HECa;

— COBEpIICHCTBOBAaHHWE JIOTMYECKOTO W AHATUTUYCCKOrO MBIIIICHUS OOyYaloNMXcs JJIs  Pa3sBUTHS  YMCHUS:
MOHMMAaTh, AaHAM3WPOBaTh, CpPaBHHUBATh, OLEHWBATh, BBIOMpPATh, MPHUMEHATH, peIIaTh, WHTEPIPETHPOBATH,
APryMCHTHUPOBATD, O6’b$ICH}ITI), MPpEACTaBJIATh, MPCIIOJaBaTb, COBEPIICHCTBOBATL U T. .

1.3. MECTO JUCHMUILUIMHBI B CTPYKTYPE OCHOBHOH OBPA3OBATEJBHOM
IMPOI'PAMMBbI

Hukn (pazgen) OITOII BO: | b1.0

1.3.1. Jucyunauna "Oxonomempura" onupaemcs na credyrowue snemenmol OIIOII BO:

Bricias maremarnka

Teopust BeposiTHOCTEN U MaTeMaruyecKas CTaTHUCTHKA

MUKpO3KOHOMHUKA

Makp0o3KOHOMUKA

Crarucruka

1.3.2. Jucyunauna "Oxonomempura’ evicmynaem onopou 0/ C1e0yIouux 1emMeHmos.

DOKOHOMUKA TPEATIPUSITHL

DOKOHOMHYECKAsI CTPATETHs MPEIIpUsTHS

AHamM3 >KOHOMHKH TIPEATIPUSATHS

1.4. PE3YJIBTATBI OCBOEHUA JUCIIMIIJINHDBI:

OIIK OC -4.1: Ilpumensiem ocrosHble NPUHYUNDL, MEMOObL U UHCTNPYMEHMbI IKOHOMEMPULECKO20 aHANU3A
0151 peuleHust NPUKIAOHbIX 3A0aY

3HaTh:

YpoBeHb 1 | 0OCHOBBI 3KOHOMETPHUECKOTO aHATHN3a;

YpoBeHb 2 | OCHOBHBIC TOAXObl JKOHOMETPHUECKOTO aHAIH3a TPU PEIICHHH TMOCTABICHHBIX 3KOHOMUYECCKHX
3a1a4;

YPOBeHB3 COBPEMECHHBIC MCTOAWKH OJSKOHOMETPUYCCKOTO aHalu3a IJid HNPUHATHA SKOHOMHUYCCKU U q)HHaHCOBO
000CHOBaHHBIX PEIICHHA.

VYMeTh:

ypOBeHL 1 IpOBOAUTH C60p 1 aHAJIM3 JaHHBIX JJIS1 BBIIIOJIHCHUSA S5KOHOMETPUYCCKOI'O aHAIN3a;

YpoBeHb 2 | IpUMEHATH METOIBI HEOOXOMUMBIE I DKOHOMETPUYECKOrO aHajin3a MPH PEHIeHHH IOCTaBICHHBIX
SKOHOMHUYECKUX 33134,

YpoBeHnb 3 | HCIIONB30BaTh COBPEMEHHBIE METOAWKH JKOHOMETPHYECKOTO aHaIW3a JAJsl MPUHSATHS SKOHOMHYECKH H
(uHaHCOBO 0OOCHOBaHHBIX PELICHUH.

Bnanmers:

YIJOBeHL 1 MIpOBOAUTH C60p W aHAJIN3 JaHHBIX IJIS1 BBITIOJIHCHHUSA DKOHOMCETPUYCCKOI'O aHAIIN34a;

ypOBe]—[bz MPUMCHATL MCTOABI HGO6XOI[I/IMBIC IJId OKOHOMETPHUYECKOTO aHaliv3a IIpyu PEIICHUU ITOCTABJICHHBIX
OKOHOMHYCCKHX 3aaa4,

YpoBeHb 3 | HCIIONB30BaTh COBPEMEHHBIE METOJUKA JKOHOMETPHUYECKOTO aHANM3a JUIsl MPUHSATHS 3KOHOMHYECKH U
(hrHAHCOBO OOOCHOBAHHBIX PEIICHUH.

B pesynemame oceoenusa oucyuniunsl ""Ixkonomempuxa’ odyuarowuiica 00dicen:

3.1|3naTh:

LEIH, 3aJa49i 1 HCTOPUUCCKUEC ITPEAIIOCHIIIKA S9KOHOMETPHUKH,

0011aCcTh MIPUMCHCHUS U CTCIICHb TPUMCHHUMOCTH;

OCHOBHBIC ITOJIOKCHUSA, TCOPECTUICCKHUE OCHOBBI U TPUKIIAAHBIC MCTOJOJIOTMU U MECTOAUKH,

I/IH(i)OpMaL[I/IOHHLIG CHUCTCMBI MMOAACPIKKU SKOHOMCTPHUYICCKUX I/ICCJ'ICI[OBaHI/Iﬁ u paC‘{éTOB.

3.2| Ymerh:

HCIOJIB30BaTh OCHOBHBIC MPHUEMbI SKOHOMETPUUYCCKOI'O UCCIICAOBAHUA SMIIMPUICCKUX NAaHHBIX]




CaMOCTOSITENIBHO ~ paboTarb €  y4yeOHO-METOAMYECKOW  JINTeparypod M DICKTPOHHBIMH  y4yeOHO-
METOIUYECKIMH KOMILIEKCAMHU.

3.3| Br1agern:

MeTOAaMU TIEPBUIHON 00pabOTKH M aHATTN3a HAOIFOTaeMbIX JaHHBIX;

HAaBBIKAMH  WCIIONb30BaHUs MAKETOB MPHUKIATHOIO MPOrPAMMHOTO  OOCCIIEYECHUS IKOHOMETPUYECKOM
HanpaBJIeHHOCTH.

1.5. ®OPMbI KOHTPOJIA

Texymuii KOHTPOJIb  YCIIEBAaEMOCTH TIO3BOJISICT OIICHUTH YPOBEHb CGHOPMUPOBAHHOCTH  DJIEMEHTOB
KOMITCTCHIIMK (3HaHUHM, YMEHUN M TNPHOOPSTCHHBIX HABBIKOB), KOMIIETCHIUH C MOCICAYIOIIUM OObeINHECHUEM
OLIECHOK W TMPOBOIUTCI B (oOpMe: YCTHOTO OMNpoca Ha IIEKIWMOHHBIX M CEMUHAPCKUX/TIPAKTUYECKUX 3aHATHAX
(bpoHTaTBHBIN, WHIWBUAYATbHBIN, KOMIUICKCHBIN), MHUCHMEHHOW NPOBEPKH (TECTOBBIC 3aMaHWs, KOHTPOJb 3HAHHUU
M0 pasfeily, CUTYAllMOHHBIX 3aJaHUil M T.M.), OLIGHKA aKTUBHOCTHU paGOTLI 06yqalomer00ﬂ Ha 3aHATHM, BKIKOYas
3a1aHus i1l CAMOCTOSTENBHON PadOTHI.

Hpomem‘ymormaﬂ ammecmayus

Pe3ynpTaThl TEKyLIEro KOHTPOJISA W MNPOMEXYTOYHOHW arTecTalud (QOPMHUPYIOT PEHTHHIOBYIO OLIEHKY
paboTel crymeHTta. Pacmpenenenme OauioB T1pu  (HOPMHPOBAHMHM PEHTHHTOBOM OICHKH pabOTHl  CTyIEHTa
OCYILIECTBJIIETCSI B COOTBETCTBUU C JEHCTBYIOUIMM JIOKAIBHBIM HOPMAaTHUBHBIM  aKTOM. [Mlo aucumminHe
"OKOHOMETpPUKA" BHJIOM IIPOMEXKYTOUHOM aTTECTAMHU SBISIETCA DJK3aMEH

PA3AEJ 2. COAEPPKAHUE JTUCIUIIJIMHbBI

2.1. TPYAJOEMKOCTb OCBOEHUSA JTUCHUIIJINHBI

OO6mast TpyA0EMKOCTh JUCIUIUIUHBL "DKOHOMETPHUKA" COCTaBIsIeT 4 3a4E€THBIC eIUHUIIBI, 144 4acoB.
KonmuecTBO 4acoB, BBIJENSIEMBIX Ha KOHTaKTHYI palbOTy C IpenojaBaTelieM M CaMOCTOSTEIBbHYIO padoTy
00yJaroIerocs, onpeaesieTCs] YIeOHBIM TUTAHOM.

2.2. COAEPKAHUE PA3JIEJIOB JUCHUIIJINHBI

HaumeHoBanue pa3/iesioB U TeM /BUA 3aHATHS/ Cemectp | YacoB | Komneren- | JIuteparypa | Uute | [Ipumeuanue
/ Kypce 10101 PaKT.
Paznes 1. Mopaesin napHoii JinHeiiHOI perpeccuu
Tema 1. Moaens mapHoi THHEHHON 4 4 OIIK OC - JI1.1 0
perpeccun /JIex/ 4.1 JI1.2J12.1J13
1J13.2
JI3.3
21032
Tema 1. Monenp napHO# JIMHEHHOM 4 4 |OIKOC - .1 0
perpeccun /Cem 3an/ 4.1 JI1.2J12.1J13
1J13.2
JI3.3
21032
Tema 2. [IpoBepka rumore3 M MOCTPOCHUE 4 4 OIIK OC - J1.1 0
JIOBEPUTENBHBIX MHTEPBAJIOB B MOJIENIN TTAPHOM 4.1 JI1.2J12.1J13
nIuHEeHHO# perpeccun /Jlex/ 1J13.2
JI3.3
21032
Tema 2. [IpoBepka runotes U MOCTPOCHUE 4 4 OIIK OC - JI1.1 0
JIOBEPUTEIIbHBIX HHTEPBAIOB B MOJIEIN HApHOU 4.1 JI1.2J12.1J13
nHEeHHo# perpeccun /Cem 3aH/ 1 J13.2
JI3.3
2132
Tema 1. Monens mapHOH THHEHHOMN 4 6 OIIK OC - JI1.1 0
perpeccuu /Cp/ 4.1 JI1.2J12.1J13
1J13.2
JI3.3




21092

Tema 2. [IpoBepka THIIOTE3 U IOCTPOEHUE OIIK OC - .1
JIOBEPUTENBHBIX MHTEPBAJIOB B MOJIENIN ITApHOM 4.1 JI1.2J12.1J13
nmuHelHoH perpeccnn /Cp/ 1J13.2
JI3.3
2192
Pa3znen 2. Mojaesin MHOKeCTBeHHOM JTUHeHHOI
perpeccun
Tema 3. Mozens MHOKECTBEHHON JTUHENHOMN OIIK OC - JI1.1
perpeccun /Jlex/ 4.1 JI1.2J12.1J13
1J13.2
JI3.3
21092
Tema 3. Monens MHOKECTBEHHON JTMHENHOU OIIK OC - JI1.1
perpeccun /Cem 3an/ 4.1 JI1.2J12.1J13
1J13.2
JI3.3
21032
Tema 4. ['eTrepocke1aCTUIHOCTD, OIIK OC - JI1.1
ABTOKOPPEIUPOBAHHOCTH U 4.1 JI1.2J12.1J13
MYJIbTUKOJUTHHEAPHOCTH /JIek/ 1J13.2
JI3.3
21092
Tema 4. ['eTepocke1aCTHIHOCTD, OIIK OC - J1.1
ABTOKOPPEIMPOBAHHOCTH U 4.1 JI1.2J12.1J13
MYJBTHKOJUIMHEAPHOCTH /CeM 3aH/ 1J13.2
JI3.3
21092
Tema 5. IcTOYHUKHN CMELIEHUS OLIEHOK OIIK OC - JI1.1
MHK /Jlex/ 4.1 JI1.2J12.1J13
1J13.2
JI3.3
21032
Tema 5. IcTOYHHKHN CMELIEHUS OLIEHOK OIIK OC - JI1.1
MHK /Cewm 3an/ 4.1 JI1.2J12.1J13
1J13.2
JI3.3
2192
Tema 3. Moenb MHOYXECTBEHHOM JTMHEHHOM OIIK OC - .
perpeccuu /Cp/ 4.1 JI1.2J12.1J13
1J13.2
JI3.3
21092
Tema 4. ['eTrepocke1acCTUYHOCTD, OIIK OC - J1.1
ABTOKOPPEIUPOBAHHOCTD U 4.1 JI1.2J12.1J13
MYJIbTHKOJTUHEApHOCTH /Cp/ 1 J13.2
JI3.3
21092
Tema 5. cTOYHUKN CMETIICHUS OTICHOK OIIK OC - JI1.1
MHK /Cp/ 4.1 JI1.2J12.1J13
1J13.2
JI3.3
21092

Paznes 3. HesiuHeliHbIe perpecCHpHHbIE MOJEIH




Tema 6. Henuneitnbie perpeccuoHHbIC 4 4 OIIK OC - J1.1 0
moxeiu /JIex/ 4.1 JI1.2J12.1J13
1 J13.2
JI3.3
21092

Tema 6. Henmuelinbie perpeccCHOHHBIE 4 4 |OIKOC - . 0
mozenu /CeM 3aH/ 4.1 JI1.2J12.1J13
1J13.2
J3.3
2122

Tema 6. HenmHelHbIe perpecCHOHHbBIE 4 6 OIIK OC - .1 0
moxenu /Cp/ 4.1 JI1.2J12.1J13
1132
JI3.3
21092

Tema 7. Mogenu BpeMEeHHBIX psiioB /JIex/ 4 6 | OIKOC - a1 0
4.1 JI1.2J12.1J13
1J13.2
J3.3
3192

Tema 7. Monenu BpeMeHHBIX psinoB /CeM 3aH/ 4 6 OIIK OC - J1.1 0
4.1 JI1.2J12.1J13
1 J13.2
J3.3
2132

Tema 7. Moaenu BpeMeHHBIX psinoB /Cp/ 4 6 OIIK OC - .1 0
4.1 JI1.2J12.1J13
A1 J13.2
3.3
3132

Tema 8. IIpoune monemnu (0630p) /JIex/ 4 4 |OIKOC - J1.1 0
4.1 JI1.2J12.1J13
1J13.2
J3.3
2132

Tema 8. IIpoune monenn (0630p) /Cem 3an/ 4 4 |OIKOC - ma 0
4.1 JI1.2J12.1J13
1 J13.2
J3.3
3132

Tema 8. [Ipoune moaenu (0630p) /Cp/ 4 7 | OIKOC - J1.1 0
4.1 JI1.2J12.1J13
1J13.2
J3.3
30152

Oco0eHHOCTH TTIOCTPOCHUS U aHATTN3a 4 2 OIIK OC - JI1.1 0
HEJIMHEWHBIX perpeccHoHHbIX Moaenel /Konc/ 4.1 JI1.2J12.1J13
1J13.2
J3.3
2122

PA3JEJI 3. OBPA3OBATEJIBHBIE TEXHOJIOT' T

3.1 B mpomecce ocBoeHHS AMCHMIUIMHBI "DKOHOMETPHKA' HCHONB3YIOTCS CIeIyole oOpa3oBaTelbHbIC
texronoruu: nekuuu (JI), cemunapckue 3amstus (C3), camocrostenbHas pabora cryiaeHToB (CP) mo BeImonHEHUIO
Pa3IMYHBIX BUJIOB 33/TaHHH.




3.2 B mpomecce OCBOCHHS JWCHIUIUIMHBI "OKOHOMETpPHKA"  WCIONB3YIOTCS  CICAYIONINE HHTEPAKTHBHEIC
oOpazoBarenbHble TexHoNmoruu: mpodiaemuas nekuus (I1J1). JlekumoHHBI Marepuan TpencTaBieH B BUAE Claii-
mpeseHTauun B Qopmare "Power Point". J{7s HarmsgHOCTH HCHONB3YIOTCS MaT€pPHAIbl PA3lMYHBIX HAyYHBIX H
TEXHWYECKUX FWCCIIEOBaHNM, CIPABOYHBIX MAaTepHaloB, HAy4YHBIX cTareil T.n1. B Xome mekmum mpemxycMoTpeHa
oOparHas CBs3b C OOyYalONIMMHUCS, aKTUBU3UPYIOIIWE BONPOCHL. [Ipu mMpoBeieHWM JIEKIUH HCHONB3yeTCs
poOJIEMHO-OpPUEHTUPOBAHHBI MEXINCUUIUIMHAPHBIA TOAXOA, MPEANoJaraloliuii TBOPUYECKUE BOMPOCHI M CO3JaHUE
JTUCKYCCUOHHBIX CHTYaIlH.

[Ipn M3NOXKEHNH TEOPETHUYECKOTO MarepHaia HCIONb3YIOTCS TaKhMe METOBI, KaK: MOHOJOTHYECKHH, IMOKa3aTeIbHBIH,
IUATOTHYECKUH, JBPUCTHUYECKUH, HCCIEAOBaTeNbCKUl, MpOOIEeMHOe U3JNOKEHHe, a TalKe TaKue IPHHIMIIEI
OUIAKTUKA BBICHICH IIKOJBI, Kak: MOCIEAOBATEIbHOCTh W CHCTEMAaTHYHOCTh OOY4YeHHs, AOCTYIHOCTH OOydeHHs,
MPUHIUT HAYYHOCTH, TPUHIIUIBI B3aMMOCBSI3M TEOPHH W TPAKTUKH, HAIATHOCTH U Ap. B KOoHIlE KaXIoW IEKIHH
MPETYCMOTPEHO BpEeMs IS OTBETOB Ha MPOOIEMHBIE BOMPOCH. CeMUHAPCKUE 3aHATUS MPOXOIAT B KOMITBIOTEPHOM
KJIAcCE C MCIOJIb30BAaHMEM TaKeTOB MPHUKIAJHBIX IPOTPAMM.

3.3 CamocrosiTenpHas pa0boTa TpenHa3HadeHa Uil BHEAyAWTOpHOW paboThl 00y4aromuxcs, CBSI3aHHOW C
KOHCIIEKTUPOBAHUEM HCTOYHUKOB, yqe6H0r0 marepuaiia, U3y4CHUEM )IOHOJIHI/ITCHBHOI;‘I JIATEPATypbl 10 JUCHUILIMHE,
MOATOTOBKOM K TEKYILEMY U CEMECTPOBOMY KOHTPOJIO, a TAKKE BBIIIOJIHEHUEM WHIUBUyAIbHBIX 3a1aHUN.

PA3JAEJI 4. YHEBHO-METOANYECKOE U MATEPUAJIBHO-TEXHUYECKOE
OBECIHHEYEHHUE JUCIIUAIIJIMHBbI

4.1. Pekomengyemasi JiuTepatrypa

1. OcHoBHast IMTEpaTypa

ABTOpHI, 3arnaBue WznarenscTBo, rof
JI1.1 |Opmos, A. 1. DkoHOMeTpHKa : yueOHOoe nocodue (676) Mocksa, Caparos :
WnTepHeT-YHUBEpCHTET
NudopmannoHHbIX
Texunonoruit (MHTYUT),
Aii I[Tu Ap Menua, 2020
JI1.2 | SlxoBneBa, A. B. OKOHOMeTpHKa : yaeOHoe mocodue (223) Caparos : Hayuynas kaura,
2021
2. lonoJIHUTEIbHAS JIUTEPATYpa
ABTOpBHI, 3arnaBue WznarenbcTBO, TON
J12.1 OxoHoMeTpuKa. [IapHbIi perpeccCHOHHBIN aHaAU3 : HoBocubupck :
A. B. Jloraués, O. npakTukyMm (184) Hosocubupckuii
M. Jloraués, M. B. rOCYJapCTBEHHBII
[lynosa, C. E. YHUBEPCUTET 3KOHOMUKHU U
XpyuieB ynpasnernus «HHX»,
2021
3. Metonnueckue pa3padoTku
ABTOpBI, 3arnaBue WznarenscrBo, rog
JI3.1 OKOHOMETPHUKA: METOAUYECKUE PEKOMEHAAIINU JJIs dI'BOY BO
E.H. IlanazoBa oOyyaroruxcsi 2-ro Kypca 00pa3oBaTeIbHON MPOrpaMMBbI "IOHAYUI'C", 2024

OakarraBpmat HarpasieHus moaroroBku 38.03.01
«OxoHOMUK» (TIpodmin : « DUHAHCH! B KPEAUTY,
«I"ocynapcTBeHHBIC M MYHULMIIAIBHBIE (DUHAHCHD,
«byxranTepckuil yuer, aHalu3 U ayauT», « baHKoBCcKoe
nenoy», «Hamoru 1 HanmorooonoxxeHne», « IKOHOMUKA
NPEANPHUATHSY) U HarpaBiieHust noArotoku 38.03.03
«YTIpaBIeHHe TIePCOHATOM» BceX GpopM obyueHus (89

c.)
JI3.2 OKOHOMETpHKA : METOANYECKUE PEKOMEHAANH JIS ®I'bOY BO
ITamazosa, E. H. MIPOBEACHNS CEMHHAPCKIX 3aHATHN JJIs1 00YJarOIIIXCs 2 «JIOHAYUI C», 2024

Kypca OakanaBpuara HarpaBieHus moaroroBku 38.03.01
OxoHOMUKA (MPOPHIH « DKOHOMHKA IPEATIPHATHUS) BCEX

thopm oOyuenus (26 C.)
JI3.3 OKOHOMETpHKA : METOANYECKHE PEKOMEHIAIINH 110 ®I'bOY BO
[Tamazosa, E. H. OpraHH3alii CaMOCTOSTEIBHON PaboOThI AJIst «JOHAYHUI ' Cy, 2024

o0yuaromuxcs 2 Kypca OakajaBpuara HalpaBJIeHUs




ABTODEHI, 3arnaBue W3 narensCcTBo, TO

moarotoBku 38.03.01 DxoHomuKka (TIpodhHiTh
«IKOHOMUKA IPEATIPUATHS» ) BceX popm oOyderwms (38

c.)

4.2. IlepeyeHb pecypcoB
HH(OPMALHOHHO-TEJIEKOMMYHMKAIIMOHHOI ceTH ''UHTepHeT"

1 |HayuHast anekrpoHHas oubmorexka eLIBRARY.RU http://elibrary.ru/defaultx.asp

o |Hayunas snekrponnas 6nbmmorexa «KUBEPJIEHHKA» https://cyberleninka.ru/

4.3. llepevyeHb MPOrPaMMHOro odecrnedeHust

JlunieH3MoHHOE HW  CBOOOJHO  pacmpoCTpaHseMOoe  MPOrpaMMHOE  O0ecliedeHHe, B TOM  YHCIIEe
OTEYECTBEHHOTO [TPOM3BOACTBA:
- Libre Office (siunien3ust Mozilla Public License v2.0.)
- 7-Zip (mumen3us GNU Lesser General Public License)
- AIMP (munenszus LGPL v.2.1)
- STDU Viewer (freeware for private non-commercial or educational use)
- GIMP (munen3us GNU General Public License)
- Inkscape (nuniensust GNU General Public License).

4.4. HpO(l)eCCHOHaJ[])HbIe 0a3bl JAHHBIX U HH(l)OpMalII/IOHHI)Ie CIIPaBOYHbIE€ CUCTEMBI

[podeccronansubie 6a3bl JaHHBIX U HH(OPMAIIMOHHBIE CIIPABOYHBIE CHCTEMBI HE UCTIOIB3YIOTCSL.

4.5. MaTepuajabHO-TeXHUYECKOe o0ecreyeHne TUCHUILINHBI

Jns mpoBeneHust y4eOHBIX 3aHSATHH, TPETyCMOTPEHHBIX 00pa3oBaTeNbHONW MPOrpaMMOl, 3aKperIeHbI
ay/IMTOPHUH COTJIACHO PACIICAHUIO YUSOHBIX 3aHSATHIH:
pabouee MECTO INpenonaBaTessi, MOCaZovYHble MECTa M0 KOJMYECTBY OOYYaroIIMXcCs, OCKa MEJIOBasi, HEPCOHAIBHBIN
KOMITBIOTEp C JIMIIEH3MPOBAHHBIM TPOTPAMMHBIM OO€credeHrneM OOIIero HasHa4eHHA, MYJIbTUMEIUHHBIA MPOEKTOD,
JKpaH, UHTEPAKTUBHAS ITAHETb

PA3JIEJI 5. DOHZI ONEHOYHBIX CPEJICTB

5.1. KoHTpoJibHbIE BONPOCHI M 3aaHUS

1. DKOHOMETpHUKA U €€ CBA3b C SKOHOMHUYECKOW Teopuei. Ha kakue BOMpOCH MO3BOJISIOT OTBETUTh
SKOHOMETPHYECKAE METOBI.

2. Mopnenu cBS3H M MOJENU HAaOMIOICHUI; SKOHOMETPUIECKasi MOJIEIb, TOI00paHHas MOJICb.

3. Tunsl naHHBIX U Mojeled. VICTOYHUKY CTaTUCTUYECKUX JAaHHBIX.

4. Teoperudeckas ¥ BHIOOPOYHAS PETPECCHS.

5. JINHEWHOCTB PErpeccuu Mo NEPEMEHHBIM U IIapaMeTpaMm.

6. Meron nanmensbinmx kBagparoB (MHK). Ceoiictea MHK onieHok mapamerpos moxaenu. ['eomerpus MHK.

7. IlpeanomnoxeHus MeTOIa HANMEHBIITHX KBapaToB U Teopema I'aycca-MapkoBa. BeiOopodHoe pactpenenenme
MHK onenku.

8. [TpoBepka cTaTUCTHYECKUX TUIOTE3 O KOAPPHULIMEHTAX PErpeccHu U AOBEPUTEIbHBIE HHTEPBATILI.

9. JIBycTOpOHHHE U OJTHOCTOPOHHHE THITOTE3bI. Perpeccust ¢ OnHapHOH O00BACHSIONIEH IepeMeHHOMH.

10. Kputepuu xadecTBa MpuONMKEHHS JAHHBIX MOZAEIBIO U MX HCIIOIB30BaHKE JIJIs1 BBIOOpa MOAEIH.

11. Hapymenus npennonoxxeHuid Teopemsl [ aycca-MapkoBa (reTepocke1acTHIHOCTh, aBTOKOPPENUPOBAaHHOCTD) H
UX MOCIENCTBUA.

12. MeToast «60pbOBDY C HAPYIICHUSIMH TIPEAITOIOKEHIM TeopeMbl I aycca-Mapkoa. Mcrop30BaHme OIEHEHHOM
MOJIENHN JJIs1 IPOTHO3UPOBAHUS.

13. Moznens MHOKECTBEHHOU JMHEHHON perpeccuu. [Ipeanonoikennus MeToa HaUMEHbIINUX KBAIPATOB JJII MOAEIU
MHOXECTBEHHOM JIMHEMHOM perpeccuu U Teopema I'aycca-MapkoBa

14. IIpoBepka BeimonHeHus npeanonoxennit MHK. Hapymenust npenmnonoxxeHuit Teopemsl I 'aycca-MapkoBa
(reTepocKeJaCTUYHOCTH, MYJIbTHKOJITUHEAPHOCTh, aBTOKOPPEIIMPOBAHHOCTD), X MOCIEACTBHSI U METOIBI «0OPBOBD»
C HUMH.

15. Kpurepun kauecTBa MPUOIMKEHUS JAHHBIX MOJIEITHEI0 MHOKECTBEHHON JIMHEHHON PETPECCHUH M MX
UCIIOJIb30BaHKeE I BEIOOpa MOJIEINH.

16. IIpoBepka rumoTe3 U JOBEPUTEIHHBIE HHTEPBAJIBI AT 0JHOTO K03 ummenTa. [IpoBepka COBMECTHBIX THITOTES.
17. TectupoBaHue OTpaHUICHHS, BKITIOYAIOIIETO HECKOILKO KOI(PPHUITUEHTOB MOICIIH.

18. TecTupoBanue crienupUKaIE MOJECITH MHOXECTBEHHOM JIMHEHHONW PErPeCcCHH.

19. O6mias crparerus MoAenpoBaHys GYHKINN HEIMHEHHOM perpeccu. Buabl HEMMHEHHOCTH.

20. ITapHas HenuHelHas perpeccusi. BzaumonelicTBre MeXay HE3aBUCUMBIMU IIEPEMEHHBIMU.

21. BHyTpeHHsIs ¥ BHEIIHSISt 000CHOBAaHHOCTH MCCIIEIOBAHUSI.

22. CMmenieHne u3-3a MPOMyLICHHBIX IEPEMEHHBIX, CMEIICHUE N3-3a OLTHOOK U3MEPEHHsI O0BICHSFOIINX




IIEPEMEHHBIX, OTCYTCTBYIOIINE JaHHBIE, CMEILICHUE M3-3a 0TOOpa HAOI0ICHUH, HEPAaBUIIbHAS CIICIU(DUKALHST
GbyHKIMOHATEHON QOPMBI perpeccud. BzanMHoe BIUsIHHIE TIepeMEHHBIX.

23. CucreMbl OTHOBPEMEHHBIX ypaBHeHHH. CTPYKTypHas 1 puBeAeHHAas POPMBL. DK30T€HHbIE, YHJOT¢HHBIE,
IIpeJonpeaAeICHHBIC IEPEMEHHBIE.

24. UneHTHGUINpPYyeMOCTh OT/ACIBHBIX YPaBHEHUH CTPYKTYpHOI Gopmbl. OLieHHBaHHE CHCTEMBI OJTHOBPEMEHHBIX
YPaBHEHHH.

25. IlonsiTHe 0 METO/IE HHCTPYMEHTAIBHBIX IEPEMEHHBIX. BHYTpEHHSS M BHEIIHSS1 000CHOBAaHHOCTD MPH
IIPOTHO3UPOBAHUHU 10 MOJENIH PErPECCHU.

26. Bpemennoii psa. CtoxacTudeckuil cimydaitHsiii npouecc. CTalmoHapHbIe BPEMEHHBIE PSIIbI.

27. ABrokoppensaunonHas pyHkuus. bensiit mym. [IpoBepka Ha rayccoBckuii Oenbiit myMm. MA(q). Oneparop
3amazaeiBanuss. MA(1).

28. UnenTudunupyeMocts, yciaoBue odparumoct. JInHeHbIe mporiecchl. Pasnoxenne Bonbaa.

29. IIpuMepsl CTaMOHAPHBIX BPEMEHHBIX PsoB B akoHOMUKe. [Iponecc AR(p), ycioBue cTaimoHapHOCTH.

30. [Ipencrasnenue B BUIE CKOIB3SIIETO CPpeIHETo OeckoHeuHOro nopsiaka. MA(q) — yciaoBue o0paTuMoCTH —
MIpeJCTaBIeHNE B BUE MPOIecca aBTOPETPECCHH OECKOHEYHOTO TIOPSIIKA.

31. HeobOparumsiii iporiecc MA(1). [Iporece aBToperpeccuu, HAYMHAOIIUNACS B ONPECICHHBIA MOMEHT BPEMEHH,
BBIXOJ Ha CTaOMIIBHBIN PEXUM.

32. Koppemorpamma miporiecca AR(p). Ypasuenus FOma-Yokepa. Mogenn ARMA, ycioBue CTalimoOHapHOCTH,
npobiema ooumx MHoxuTeneH. Moaenn ARMA, yduThIBaroIie CE30HHOCTb.

33. Unentuduxanus craunoHapHoit Mogenu ARMA 1o aBTOKOppesIIMOHHON W YacTHON aBTOKOPPEIISIIMOHHOM
(hynaxuusM. Tabnuire moBeneHUs KoppenorpaMM. BeibopouHas koppenorpamma.

34. DproguuHocTh. Kputepuu 11t mpoBepKy paBeHCTBA HYJIIO aBTOKOPPEIALNI 1 YaCTHBIX aBTOKOPPETISAIIHIA.

35. llpencrasnenue u npumenenue Q-rectoB bokca-Ilupca u JIbronr-boxkca amst rpynnbl BBIOOPOYHBIX
ABTOKOPPEIISILUH.

36. Metonomorus bokca-/[xenkiaca. OnieanBanue crarmonapaoi Moaenu AR(p). OnennBanmne cTarmoHapHOH
monenu MA(Q).

37. OuenuBanuie craunonapuoit ARMA(p,q). JlnarHoctuka orieHeHHOM Mojieny. BeiOOp Moieny, OCHOBaHHbBIN Ha
nHGOPMAIMOHHBIX KpuTepusx. IIporno3upoBanue Ha OCHOBE MOKO0OPaHHON MOJEIH.

38. Hecraunonapusie psabl. [Iporiece, crarioHapHbIi OTHOCHUTENBHO JETEPMHUHUPOBAHHOTO TPEH .
Croxactuueckuii Tpesa. TS u DS psaasl. Mogenu ARIMA.

39. Kpurepuun duxu-dynnepa. Pazsutre n mmoctpanus tecta Juku-Oysnepa U pacliMpeHHOro tecra Juku-
QOyruiepa Ha HATMYWE €IUHUIHOTO KOPHSL.

40. YyBCTBUTEIBHOCTH K HATMYUIO IETEPMUHUPOBAHHBIX perpeccopoB. F-craructuxu. Ksagparuunsiit Tpens.
Kparnbie kopau. MHOroBapranTHasi poneaypa.

41. ITonstue o Tecte @mmmunca-Ileppona. [lorarue o Tecre Kwiatkowski, Phillips, Schmidt and Shin (KPSS, 1992)
Ha CTallMOHAPHOCTb.

42. Tlonsatue o tecre DF-GLS, pazpaborannom B Elliott, Rothenberg, and Stock (1996). UccnenoBanne npobiem,
BO3HHKAIOIIUX MTPH TECTHPOBAHUH HA €IMHUYHBIA KopeHb (kputuka [leppona (Perron, 1989) TecToB Ha e TMHMYHBII
KOPEHb).

43. UccnenoBanue HEKOTOPBIX TECTOB HAa €IMHUYHBIN KOPEHb MIPU HATMYMU CTPYKTYPHOIO C/IBUTA.

44. Ilonsitue o Tectax Ileppona u 3uBoTa-OHApIOCa HA EAMHUYHBIN KOPEHb PU HATMYUH CTPYKTYPHBIX CIIBUTOB B
JaHHBIX. [IoHSATHE O Ce30HHBIX EAMHUYHBIX KOPHSIX.

45. Jlunamuueckue Mojiesid. Mojienb BeKTOpHOU aBToperpeccuu (vector autoregressive model, VAR). Ycnosue
crabwipHOCTH VAR, HaxoxxaeHue cTabuibHOIO COCTOSHHUA.

46. Otkpeitast VAR. Haxoxxmenne cTabMIIbHOM CBSI3M MEXAY psaaaMu, cocTaBistrormumu VAR. I[Toxbop u
oueHunBanue VAR, nuarHoctuyeckue mpoueayphl.

47. Vicnonb3oBaHuEe MHOTOMEPHBIX HH(OPMALIMOHHBIX KpUTEepHeB: Axarke, XeHHaHa-Kynnna) u [lIBapua-baiieca.
Br10op cnenndukanmuy Moaenu, ONTUMAIbHOH ITTyOHHBI 3ala3AbIBaHUM, OCHOBaHHBIN HAa HHPOPMALMOHHBIX
KPUTEPUSIX.

48. JloxxHas (KaXy1ascsi, MHIMasi) perpecCHOHHAs CBSI3b MEXy HECTAIIMOHAPHBIMHU BPEMEHHBIMH PSIIaMH.

49. KonHTerpupoBaHHble BPEMEHHBIE PsIZIbl, PAaHT KOMHTErpauuy. Bo3Mo)kHbIe TPUMEHEHHS K SKOHOMHYECKUM
MozeisiM. TecTupoBaHre Ha HAIMYKME KOMHTErpaiuu. TeopeMa npeacrabieHus [ pelHmkepa, MoJieib KOPPEKIUU
ommbkamu (Error Correction Model — ECM), unrepnperanus koadduuuenros ECM.

50. [IByxcrynendaras npornenypa Ouria-I peitamxepa nocrpoenuss ECM no nmeromumMes: CTaTUCTUYECKUM TaHHBIM.
51. TectupoBaHue Ha HATMYME KOMHTEIPALIMH MEXY HECKOJIBKUMH BPEMEHHBIMHU PAaMH U ONIPEAEIICHNE paHra
KOMHTErPalluy C HCIOIB30BaHHEM HpoLeyphl Hoxancena. BeIGOp MOIENH C HCMONb30BaHHEM MH(DOPMALIMOHHBIX
KpUTEPHEB.

52. PerpeccnoHHBIE MOZIENN TSI TAHENbHBIX JaHHBIX, COATaHCUPOBaHHbIC aHeau. Mozeib ¢ pUKCUPOBaHHBIMHU
adpexramu. Mojens co crydaitHbIMu dQdexramMu. Beioop Mex Iy MOAETbIo ¢ PUKCHPOBAaHHBIMU 3 dhexramu n
MOJIENIBIO CO CITy4aiiHbIMU 3 deKramu.




53. Mopenu 6uHapHOTO BRIOOpa. HemocTaTku THHEHHOW BEpOSTHOCTHON MOJIEIH, TIPOOUT-MOACIT, JIOTUT-MOJIEITb.
54. Mojenu MHOXXECTBEHHOTO BBIOOpa. Mo/ielib yIOpsI04eHHOTO MHOYKECTBEHHOTO BBIOOpA.
55. Mopgenu ¢ ueH3ypupOBaHHOM 3aBUCUMOM ITIEPEMEHHOM.

5.2. Tembl IMCbMEHHBIX PadoT

AHanmn3 ocTaTrkoB (BO3MYIICHHUIA).

Ucnonp3oBanune Kpurepus lapOuna-YoTcoHa NpH pelIeHHH SKOHOMETOPUIECKIX 3a/ad.
PerpeccunoHHBIe MOJIENN B YCIIOBHSAX TETEPOCKEIACTUIHOCTH.

BiusitHue aBTOKOPPEISAIMY OCTBTKOB HA KAUECTBO MOJICIIH.

AHanmm3 OHOMEPHBIX BPEMEHHBIX PSJIOB.

MRS

5.3. ®oHA OLIEHOYHBIX CPEACTB

®DOoHJT OIEHOYHBIX CPEJCTB JUCIUILIMHBL "DKOHOMETpHKA' pa3padoTaH B COOTBETCTBHH C JIOKATHHBIM
HopMmaruBHbIM akToM PI'BOY BO "JIOHAVYUI'C".

@DoHJT OIEHOYHBIX CPEICTB IUCHUIUIMHBI "DKOHOMETpHKA' B TIONTHOM O0BEMe TPEJICTaBleH B BHUIC
MpWIoKeHUs K JaHHoMy PITJI.

5.4. IlepeyeHb BUI0OB OIIEHOYHBIX CPEACTB

I/IHI[I/IBHI[yaJ'ILHOG 3a/1aHUC, pacuCTHasd pa60Ta, BOIPOCHI U1 MOATOTOBKH K 3a4€Ty C OHeHKOﬁ " DK3aMCHY.

PA3JIEJI 6. CPEACTBA AJAIITAIOUUA ITPEITOJABAHUA JUCHUIIJIMHBI K
INOTPEBHOCTAM JIUIl C O PAHUYEHHBIMHA BO3MOKHOCTAMMU 310POBbSA

B cimydae HeoOXoammocTH, 00ydaromuMcesi M3 YHCIa JIMI C OTPAaHMYSHHBIMH BO3MOKHOCTSIMH 37I0pOBBS (110
3asBJICHUIO OOYyYaroIerocs) MOTYT IpeUlaraTbCsi OTHHM M3 CIEAYIONIMX BapHaHTOB BOCHIPHATHA HH(opMammu c
YYETOM MX WHAWBUAYAIBHBIX TICUXO(PHU3UIECKIX OCOOCHHOCTEH:

1) c npuMeHeHrEeM 3JIEKTPOHHOIO O00yUYCHHS U AUCTAHIIMOHHBIX TE€XHOJOTHUI.

2) ¢ IPUMEHECHHUEM CICIHAIFHOTO 000PYIOBaHUS (TEXHUKH) W IMPOTPAMMHOTO OOSCICUCHHSI, NMCIOIIUXCS B
OI'BOY BO "JOHAYUI'C".

B mponecce oOydeHuss mpu HEOOXOAMMOCTH [UIl JIMI C HApYUICHUSIMH 3pEHHUS, ClIyXa M OIOpHO-
JIBUTATEIILHOTO amiapara MpeIoCTaBIISIOTCS CIEAYIONINE YCIOBHSL:

- JUIS JIAL C HapyUICHUSIMH 3pEHUs: y4eOHO-METOIUYECKUe MaTepHalbl B IeyarHOH (opMe yBeTUYECHHBIM
mpudTom; B ¢GopMe DJIEKTPOHHOIO JOKYMEHTa; B ¢opMe ayauodaiiia (mepeBoa Y4YeOHBIX MaTrepHaloB B
ayogopmar); MHAWBUIYATbHBIC 3a1aHNs 1 KOHCYIIbTalIH.

- IS JMIl C HApyMeHUSMH CIyXxa: y4eOHO-METOAWYEeCKHe Marepuanbl B TmedarHod ¢opme; B dopme
9JIEKTPOHHOTO JOKYMEHTA; BHUJICOMAarepuagbl ¢ CyOTHUTpaMH; HWHIMBHIYabHbIC KOHCYJbTAIMA C MPUBICYCHUEM
CypIOIepeBOIUNKa; HHANBUAYAIIbHbBIE 3a1aHNs M KOHCYJIbTaLNH.

- JUIi JIUI C HAapyIICHUSMH OIOPHO-IBHIATEIBHOIO ammapara: y4eOHO-METOIMYECKHEe Marepuainbl B
neyarHold Qopme; B (opMe DJIEKTPOHHOIO JIOKyMeHTa; B (opme aynuodaiina; WHAMBUAYATbHBIC 3alaHUS U
KOHCYJIbTaLlH.

PA3JIEJI 7. METOJAUYECKUE YKA3AHMS 1151 OBYUYAIOIUXCSI 10 YCBOEHUIO
TACIATLTAHBI

OcBoeHHE JUCIUIUIMHBEI «OJKOHOMETPHKa» MPEIyCMATPUBACT KOMIUIEKC MEPOIPHUATUH, HAMpaBICHHBIX Ha
(hopMupoBaHue y OOydYaromuxcsi 0a30BBIX CHCTEMHBIX TEOPETHUYCCKMX 3HAHWW, MPAKTUYCCKUX YMEHHA W HaBBIKOB,
HEOOXOIUMBIX IS UX MPUMCHCHUS Ha IMPAKTHKE.

ba3oBhiii Marepuan ocBavBaeMOW JHUCUMIUIMHBI JAETCS B pamMKaxX JIEKUIUOHHBIX 3aHATHH. KOHCHEKTUpOBaHME JEKUIUN
pEKOMEHIyeTCd BECTHM B CHELUUAIBHO OTBEICHHOW JIJis 3TOT0 TETpaau. B KOHLE KaKIOM JEKIUH O3BYUYHBACTCSH
CIHCOK JIOTIONIHUTENBHON JINTEPATyphl, KOTOPYID HEOOXOIMMO H3yYUTh JJIsi OoJiee TIONHOTO TPEICTaBICHUS 00
HCCIIeyEeMOM BOIIPOCE.

CeMHHApCKHE 3aHATUS [0 JUCIHMILIMHE «DKOHOMETPUKA» IPOBOMATCS C IEJIBI0 TMPUOOPETCHHS MPAKTUYCCKUX
HaBBIKOB. JIJig perieHus] NpakTUYEeCKUX 3aJad U MPUMEPOB TAKKE PEKOMEHIYETCSl MPUMEHSATH MAaKeThl MPHUKIATHBIX
Mporpamm.

Lenpio caMOCTOSITEILHON PabOThI SIBISCTCS MOBTOPEHHUE, 3aKPEIUICHUE W PACIIMPEHUE NPOMIECHHOIO Ha ayJIUTOPHBIX
3aHATUSAX Marepuana. JlJis 3aKkperuicHuWsl HaBBIKOB, IIONYYEHHBIX HA CEMHHAPCKUX 3aHATHAX, HE00XOIUMO
00s13aT€eNIbHO BBITTOIHUATE JOMAIIHEE 3aJaHHeE.

OcBoeHHUE TUCIUILTUHBI 00YJaIOITMMHKCS 1eJIeC000pa3HO IPOBOIUTH B CICIYIOIIEM HOPSIIKE:

1) nonyuyeHue 6a30BBIX 3HAHUI 110 KOHKPETHOM TeMe JUCIUILIMHBI B PaAMKaxX 3aHATUH JICKIIMOHHOTO TUIIA,

2) paboTa C OCHOBHOH H JIOMOTHUTEIHFHON JINTEPATYPOU TIO TEME MPH IMOATOTOBKE K CEMUHAPCKUM 3aHATHUSM;

3) 3aKkperuIeHrne TOTyICHHBIX 3HAHUH B paMKaxX IMPOBEICHUS CEMUHAPCKOTO 3aHSATHS,

4) BBITIOJIHCHHUE 3aJIAHUN CAaMOCTOSTEIBHON pabOThI IO COOTBETCTBYIOIICH TEME;

5) momydeHue [ONONHUTENHHBIX KOHCYNbTAlMA Yy TPENoJaBaTeNii IO COOTBETCTBYIOIIEH TeMe B JHH M 4Yachl
KOHCYJIbTAlIUH;

Cepbe3Has ¥ METOAMYECKH TPAMOTHO OpPTaHW30BaHHAs pabdoTa MO MOJATOTOBKE K CEMHUHAPCKUM 3aHSATUAM, PEIICHHUIO




| pacdeTHBIX paboT 3HAYNUTEIHHO OOJIETINUT OATOTOBKY K TEKYIIEMY U IIPOMEXYTOYHOMY KOHTPOITIO.




MHHHUCTEPCTBO HAYKH U BBICHIEI'O OBPA3OBAHUS
POCCHUHCKOHN ®EJEPALIMU

OEIEPAJIBHOE N'OCYJAPCTBEHHOE BIO/UKETHOE OBPA3OBATEJIbHOE

YYPEXIEHUME BBICHIEI'O OBPA30BAHUA
«TOHEIKASI AKAJTEMUSI YIIPABJIEHUSI U TOCYJIAPCTBEHHOM CJIYKEBI»

DakyabTeT MEHEIKMEeHTA
Kadenpa Boiciieit MaTeMaTUKH

®OH/I OHEHOYHBLIX CPEJICTB

0 JUCIUILIAHE (MOIYJIIO)

«IKOHOMETPHKA»
Hamnpagienue noaroToBKu 38.03.01 DxonomMuka
[Tpoduinb DKOHOMUKA MPEANPUITHS
Kpamudukanms OakaaBp
dopma oOydeHus O4Has
JloHenk

2024



2

@®oH/1 OLIEHOYHBIX CPEICTB MO AUCHUILINHE (MOYII0) « DKOHOMETPHUKA IS
oOyuaromuxcs 2 Kypca 00pa3oBaTeIbHON IporpaMMBbl OakalaBpraTa HalpaBJIeHUs
nonroroBku 38.03.01 Dxonomuka (mpodmib « IKOHOMHUKA TPEITPUITHS) OUHOU
dbopMbI 00yUEeHHS.

ABTOp(BI),
pa3paboTuuk(u): 3aBenyronInii kadeapoii, TOIeHT, KaH. SKoH. HayK, E.H. [Tana3zosa
JOJIKHOCTh, YYCHAsI CTEIeHb, YUYCHOE 3BaHHUEe, MHUIIHAIIBI U
bamums
dOC paccMOTpeH Ha
3acemaHuu Kadeapbl gvicuLel Mamemamuxu
[Iporokoi 3acenanus kKadeapsl OT 08.04.2024 r. Ne 9
nata
3aBenyronuii kadeapoit E.H. ITamazosa

(moamuck) (vHUIMATBI, (haMUITUS)
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PA3JEJI 1.
HACITIOPT ®OHJIA OHEHOYHbBIX CPEJACTB
10 IMCHUILIHHE (MOAYJ/II0) « IKOHOMETPHUKA

1.1. OcHoBHBIE CBeIeHHUS O JUCUHHUILIMHE (MOIYJIe)

Tabmuma 1
XapakTepucTrKa AUCIUILIUHBI (MOTYJIs)
OO6pazoBaTesbHasi MporpaMmMa bakanaBpuar
Hamnpagienue noaroToBku 38.03.01 DxoHOMHKA
[Tpodunn DKOHOMUKA NPEANPUITHI
KommuecTBo pas3zeios 3
JTUCITUTITMHBI
Hacrs 0bpasoBaTenbHO} b1.0.13 Jqucuuminna o0s3aTeIbHON YacTH
IPOTPaMMBI
DOpMBI TeKYIIIEro KOHTPOIA NunuBuyanbHOE 3a/1aHue, pacueTHas
pabota
lloxaszamenu Ounas dhopma 00yueHus
KonudyecTBO  3a4eTHBIX  €IWHUII 4
(KpeauToB)
Cemectp 4
Oouwan mpyooemxocmo (axaoem. 144
uacoe)
Ayoumopnuasn KOHmMaKkmuasn 74
paboma:
JIeK1MOHHBIC 3aHATUSA 36
CeMHHApCKHUE 3aHATHS 36
KonrtakTtHas paboTa 74
KoHcynbranmu 2
CamocrosiTeibHas padora 43
KountpoJuab 27
Dopma NPOMEIHCYMOUHOU SK3AMEH
ammecmayuu
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1.2. TlepeyeHb KOMIIETEHIHI ¢ yKa3aHWeM 3TanoB (pOPMHUPOBAHUS B
npoiecce 0CBOCHUs1 00pa3oBaTeJbHON MPOTrPaMMBbl.

[IepeyeHb KOMIIETEHINI U UX 3JIEMEHTOB

Tabmura 2

Komnerenmms

Nuaukarop
KOMIIETCHIINH U €r0
dbopmMyIHpoBKa

DIeMEHTBI
WHIUKaTOpa
KOMIIETEHIIMU

Hunexc
JJIEeMEHTAa

YK OC-9

OIIK OC-4.1:

[IprmensieT OCHOBHBIE

MIPUHIIUIIBI, METOJIBI U
MHCTPYMEHTHI
SKOHOMETPUYECKOTO
aHamza
JUTS pEIICHUS
MIPUKJIAIHBIX 3a7a4

3name:

1. OCHOBBI
AKOHOMETPUUYECKOTO
aHaIu3a;

OIIK OC -4.1
3-1

2. OCHOBHBIE
MOIXOBI
YKOHOMETPHUUIECKOTO
aHaIM3a Ipu
pelieHnu
IMOCTaBJIEHHBIX
SKOHOMHYECKHUX
3aj1ad,

OIIK OC -4.1
3-2

3. COBpEMEHHBIE
METOTUKH
HSKOHOMETPHUECKOTO
aHaJI3a Jyist
TPUAHSATHS
HYKOHOMHUYECKH U
(rHaHCOBO
000CHOBaHHBIX
PEILIEHUM.

OIIK OC -4.1
3-3

Ymemo:

1. mpoBOUTE COOP U
aHaJIN3 JAHHBIX JIJIS
BBITIOJTHCHHSI
HKOHOMETPHUECKOTO
aHan3a,

OIIK OC 4.1
V-1

2. IPUMEHSATH
METObI
HEOOXOIMMBIE IS
SKOHOMETPHUUYECKOTO
aHaJIM3a IpH
peleHun
ITOCTaBJIEHHBIX
SKOHOMHYECKHX
3ajad4;

OIIK OC -4.1
V-2




Kommerenmms

Nuaukarop
KOMIICTCHIIMH U €T
dbopMyIHpOBKa

DIIEeMEHTBI
WHIUKATOpa
KOMIIETEHIIAN

Hupexc
DJIEMEHTA

3. HUCIIOJIL30BATh
COBPEMEHHBIC
METOIUKHU
HKOHOMETPHYECKOTO
aHaim3a s
TPUHATHUS
DKOHOMHYECKH U
(hbUHAHCOBO
000CHOBAHHBIX
PEIICHUI.

OIIK OC -4.1
Vv-3

Bnaoemes:

1. HaBBIKAMU
poBeeHHs cOopa U
aHaJIM3a JAHHBIX IS
BBIIIOJIHEHUSA
PKOHOMETPUUYECKUX
HUCCJICIOBAHUM

OIIK OC -4.1
B-1

2. METOIaMH,
HEOOXOIUMBIMH I
AKOHOMETPHUUYECKOTO
aHaM3a Ipu
pEIICHUH
IMOCTaBJIEHHBIX 33144,

OIIK OC -4.1
B-2

3. COBpEMEHHBIMH
METOTUKAMHU
HKOHOMETPUUYECKOTO
aHaJIM3a JIsl
TIPUHSITHS
YKOHOMUYECKUX U
(dbrHaHCOBO
000CHOBAaHHBIX
PELIEHUM.

OIIK OC 4.1
B-3




Ta0Omuma 3

Oransl HOpMHUPOBAHHS KOMIIETEHIIUHN B MPOIIECCE OCBOCHUS OCHOBHOM
00pazoBaTeabHOI MPOrpaMMBbl

Korrpompyemeie Haumenosaunue
No paznenbl (TeMbI) Homep | Kopn munmkaropa
OLICHOYHOTO
/o JTACIUILTAHBI ceMecTpa KOMIIETEHINH CpenCTBA
(MomyJist) P
OIKOC-4131 |y
TIUBUANYAJIBHOE
Pasznen 1. Mogenn OIIK OC -4.1 3-2 san aIZH .
1. | mapHO# TUHEHHOM 3 OIIK OC -4.1 3-3 PacueTHas
perpeccun OIK OC -4.1 V-1 :
OIIK OC -4.1 B-1 paooTa
OIK OC -4.132 | g
TTUBANYAJIBHOE
Pasnen 2. Mogenn OIIK OC -4.1 3-3 san agﬂ .
2. | MHOXXECTBEHHOU 2 OIIK OC -4.1Y-3 PacteTHAS
JIMHEHHOMH perpeccuu OIK OC -4.1 B-1
OIIK OC -4.1 B-2 pabora
Paznexn 3. OIIK OC -4.1 3-2 NuauBnnyansHoE
Henuuelinbie OIIK OC -4.1 3-3 3ajaHuE
3. 2 OIIKOC -4.1 V-2
perpecCuoHHbIC OITK OC -4.1 B-1 Pacuernas
MOZesH OIIK OC -4.1 B-3 pabora
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_ PA3JIEJI 2.
TEKYIIUMU KOHTPOJIb ITO AUCHUIIJIMHE (MOYJIIO)
«IKOHOMETPHKA»

Tekymuii KOHTPOJb 3HAHUM MCHOJB3YETCA JUIsl ONEPATUBHOIO U
pPETYJISIPHOTO  yIpaBieHUsS  y4eOHOH  JEATENBHOCThIO (B TOM  YHCIIC
CaMOCTOSITETIbHOM pabdoTOM) 00yUYarOIINXCS.

B ycnoBusix OaniabHO-pEHTHHTOBOM CHUCTEMBI KOHTPOJS PE3yJIbTaThl
TEKYILEro OIEHUBAHMS OOYYarOMIeroCs HCIONB3YIOTCS KaK II0Ka3aTellb €ro
TEKYyIIEro peuTuHra. TeKylHii KOHTpPOJb YCIIEBAEMOCTH OCYIIECTBISETCS B
TEYEHUE CEMEeCTpa, B XO0Ji€ MOBCEIHEBHOM YyueOHOU paboThl 1O WHIUBUYATbHON
WHULIMATUBE TpenogaBarend. JlaHHbIA BHUI  KOHTPOJISL  CTUMYJHPYET Y
oOy4Jaromerocsi CTpeMJeHHE K CHCTEMAaTUYeCKOW CaMOCTOATEIbHON paboTe 1o
W3YUYCHUIO JTUCHUTUIUHBI (MOIYJIS).

Tabnuna 2.1.
Pacnpenenenue 0anaoB o BUgaM y4eOHOM eSITEIbHOCTH
(OampHO-pEeUTUHIOBAs CHCTEMA)

Haumenosanune Bun 3apmanus
Pasznena/Temsl
13 K3P
P.1.T.1.1
P.1.T.1.2 20 15
P2.T.2.1
P2T.2.2 20 15
P.3.T.3.1
P3.T.3.2 15 15
Hroro: 1006 55 45

K3P — xouTpons 3nanumii no Pazneny (pacuetHas padota);
N3 — unauBuyanbHOE 3a/1aHNe
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2.1 PekoMeHIanMHd 1O OIEHUBAHHMIO Pe3yJbTATOB HHANBHIYAJIbHBIX
3aIaHNid 00YyYaI0INXCSI

Kpumepuu oyenueanus. YpoBeHb BBITIOJHCHHS TEKYIUX WHIUBUIYATbHBIX
3a7aHAA  OIlEHMBaeTcs B Oamwrax. MakCHMalbHOE KOJMYECTBO OaJLIOB 110
WHIMBUIYQIBHBIM 33JaHUSM ONPEACIIACTCS MPEIoJaBaTeIIIM M TPEICTaBICHO B
tabaune 2.1.

WNuauBuayanbHbIe 3aaHus MPEACTABICHBI B BHJIC OICHOYHBIX CPEICTB U B
IOJIHOM 00beMe TMpeAcTaBicHbl B OaHKe HWHAMBHIYaIbHBIX 3aJaHUil B
DJIGKTPOHHOM Bujc. B (oOHIC OIEHOYHBIX CPEACTB MNPEACTABICHBI THUIIOBBIC
WHIMBHUIyaJIbHbBIC 3aJJaHus, pa3paO0OTaHHbIC IS U3yYEHUs AUCHUIUIMHBI (MOIYJIs)
«IKOHOMETPHKA).

Hnousuoyanvnoe 3aoanue Nel
(Oemoncmpayuonuwlil 6apuanm,)

PaboTa cocTouT U3 ceMu 3aJJaHuil ¥ BKJIIOYAET B c€0s 3aJaHUs IO NIEPBOMY

pasneny. 3amanue orneHuBaercs B 20 6amios.
3aoanue 1.

OCHOBBIBasICh Ha CTATHUCTUYECKHX JAHHBIX O MPUOBLIM Y (MJIH. py0.) H
MHBECTULIMAX X (MIH. py0.) 3a roa mno 13 mnpeanpusTHsSM, BBIITYCKAIOMUM
OJTHOPOJHYIO IPOIYKIHUIO:

1. Tloctpouth nuarpammy pacceuBaHHs U CPOPMYIHPOBATH THUIOTE3Y O
(opMe 3aBUCHMOCTH U BUJIE YPABHEHUSI PETPECCHUH.

2. TlocTpouTh MOJIENH IMHEHHON MTapHOU PErpecCuu.

3. OuEeHUTh TECHOTY CBSA3U C IMOMOIIBIO KOADOUIIMEHTOB KOPPEIALNU,
JETEpPMUHAIIUU U 31aCTUYHOCTh, CAEIATh BEIBOBI.

4. OlLeHUTh C TOMOIIBIO CpPEIHEW OIMOKU AaNMpPOKCUMAIUU Ka4eCTBO
PErpecCuOHHOrO YpaBHEHHUS, CAENATh BbIBOIBI.

5. IIpoBepHUTh CTAaTUCTUYECKYIO 3HAYMMOCTh M HAAECKHOCTb MOCTPOEHHOU
MOJIENIA € MOMOIIBI0 Kputepust Puiepa npu o =0,05.

6. OueHuTh CTATUCTHYECKYIO 3HAYUMOCTb TMapaMeTpoB YpaBHEHUS
perpeccun ¢ nomombto t-kputrepusi CterogeHta npu o =0,05. Paccuurath

JIOBEPUTEIIbHBIE MHTEPBAJIBI JJIsI Ka)KJI0TO MapaMeTpa perpeccuu.

/. PaccumTtaTh TOYEYHBIH TPOTHO3 M HAWUTH WMHTEPBAIBHBIC OIICHKU
MIPOTHO3a MPHUOBLIU, €CIM CPEIHEe 3HAUCHUE WHBECTUIIMIA YBEIWYUTh Ha 5% nis
ypoBHs 3HaunMocTH « =0,05. Cnenatb BBIBO.

PesynbTaTel uccnenoBanuii ohopMuUTH B CBOOOAHOUW ¢dopme B BHUC
MOSICHUTEJILHOM 3aIllUCKU PE3ybTaToB uccienoBanus. OO0s3aTeIbHO BKIIOUYUTH
TaOIHIIBI UCXOMHBIX JAaHHBIX, TUATPAMMY PACCEUBAHMSI, TAOJIHUIIBI PETPECCUOHHOTO
U JUCTIEPCUOHHOTO aHaIM3a, TpadUKu HEMMHEWHBIX YPAaBHEHHUU (JTUHUU TPEHJIOB)
U COOTBETCTBYIOIINE KOY(PPUITMEHTHI IeTEPMUHAITIH.

X: 32 |1 38 |45 |54 |58 64|72 | 78|52 |57/|63]| 73|78

Y, | 144125134 |154 176|178 | 195|234 | 135|152 | 171|183 | 19,4

Huousuoyanvnoe 3adoanue Ne2
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(Oemoncmpayuonuwlii eapuanm,)

PaboTta cocTouT u3 NByX 3aaHMil U BKIIIOYAET B ceOs 3amanus mo Teme 1.3.

Bce 3aganus 1 u 2 onenuBaroTcs 1mo 3 0ajia, 3aganus 3 u 4 — 1o 4.
3aoanue 2.

Ha ocHoBaHMM aOCTPaKTHBIX CTAaTUCTHMYECKUX JAHHBIX O PO3HUYHOM
TOBapoO0OpOTE HEOOXOAUMO:

1. C nmomompto anroputma Deppapa-I'nobepa mpoBepuTh HaIUUUE
MYJIbTUKOJUIMHEAPHOCTH B MACCUBE HE3aBUCUMBIX NIEPEMEHHBIX;

2. Tloctpouth ypaBHEHHE MHOXECTBEHHON JIMHEHHOW pErpeccuu
3aBUCUMOCTH PO3HHYHOro TOBapoobopota (Y) OT 0XOMOB MPEANpPHUITHN
po3HUYHOU TOproBiu (Xi1), 00beMa BCEX OKa3aHHBIX IJIATHBIX ycuyr (X2) u
00beMa 3aKIIFOUEHHBIX IOTOBOPOB Ha Oupike (X3);

3. IIpoBepuTh OCTAaTKH Ha Te€TEPOCKEAACTUUHOCTh U ABTOKOPPEISALIUIO
IpU YPOBHE 3HAUUMOCTH ¢ = 0,05;

4. PaccuutaTh  MHOXECTBEHHbIE  KOA(Q(UIMEHTH  KOpPpENsIuH,
JETEPMUHALIMK,  CKOPPEKTUPOBAHHBIA  KO3(PPUUMEHT  JIeTepMHUHAIINH,
KO3 PUIIUEHTHI JTACTUYHOCTH JJIs1 KOKI0H 00BACHSIONIEH TepeMEHHOM;

5. Paccuutath ¥ mnpoaHaNM3UpPOBaTH TAOMUIy JUCIEPCHOHHOTO
aHau3a;

6. [IpoBepuTh 3HAUYUMOCTH YPaBHEHHUSI PETPECCHUH C IOMOIIbBIO
Kputepus Puiepa;

7. TlpoBepuTh 3HAYUMOCTH KOA(Q(PUIIMEHTOB YpaBHEHHSI C MOMOILBIO
kpurepust CTbIO/IEHTA;

8. Paccuutarh TOYEYHBIM W HWHTEPBAJIBHBIA MNPOTHO3 POZHUYHOTO
TOBapooOOpoTa 1l  3aJaHHBIX  MPOTHO3HBIX  3HAYEHHM  JJOXOJOB
OPEeNNpUATHI PO3HUYHOM TOProBiIM, O0OBbEMa BCEX OKAa3aHHBIX IUIATHBIX
yCIIyT U 00beMa 3aKJIFOUEHHBIX JOTOBOPOB:

X]Hp,zl 1,58; inp,:19,37; X3Hp.:71,24.

9. ChenaTth BBIBOJBI.

Ne Y X1 X X3
1 54,26 8,5 11,8 9,79
2 49,34 9,4 10,5 7,4
3 52,34 11,4 11,9 9,1
4 73,48 11,4 13,8 7,9
5 67,37 12,3 12,4 8,4
6 46,37 6,8 13,1 10,1
7 64,37 79 17,4 9,7
8 86,14 10,4 13,9 10,6
9 91,34 11,6 14,5 12,4

10 97,34 9,8 14,7 10,1
11 107,54 21,4 15,1 11,7
12 110,89 10,6 1,4 9,9
13 124,69 11,8 15,9 18,8
14 119,34 12,7 16,2 11,5
15 142,27 13,7 16,8 11,5

Huousuoyanvnoe 3adanue Ne3
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(Oemoncmpayuonuwlii eapuanm,)

PaboTta cocTouT 13 MATH 3a/laHuil U BKJIIOYAET B ceOsl 3aJaHUs IO TPEThEMY

pasneiny. 3alaHue olleHuBaeTcs B 15 0aoB.
3aoanue 3.

JIns 3a1aHHBIX 3HAYEHUH BPEMEHHOT0 psifa

1. Tloctpouts TOYeuHblil rpaduk BpemeHHoro psaa. [lo Bumy rpaduxa
ONPENENUTh TUI MOJENH (aaJUTUBHAS WIM MYJbTHIUIMKAaTUBHAsA). Beiienuts
KOMITOHEHTBI BPEMEHHOTI'O psijia.

2. Criaauth BpeMeHHOM psa. IlocTpouTs Hanmmyuliee ypaBHEHHE TPEHA.
O0ocHOBaTh pelICHNUE.

3. OmpenenuTh CE30HHBIE WIM LUKINYECKUE KOMIIOHEHTBI, €CIM OHHU
UMEIOT MECTO.

4. IlpoBepuTb HaIM4YUE AaBTOKOPPEISAIMM B OCTaTKaX C IOMOIIBIO
kputepus Japouna-YorcoHa.

5. Haiitu nporHo3 Ha uetbipe kBapTasia 2024 roga. Cnenatb BBIBOJ.

O0BeMbBI

NMPOAAXK
76
116
143
65,8
93,1
147
177
84,6
114
177
223
102
147
218
273
120
170
264
332
153

| K1) | KBapraa
2019

|

2020

2021

2022

2023

AIWOINFPRARWOWINEFPIRAROWOWINFPIRAROOINEFPIRWLWIN
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2.2 PexoMeHJalUM TI0 OLCHUBAHMIO Pe3yJabTATOB PpacyeTHbIX padoT
(KOHTPO.JIb 3HAHUIA 110 pa3aes1y) 00y4aromuXcs

Kpumepuu oyenusanus. YpOBEHb BBIIOJHEHUS TEKYLIUX PACYETHBIX padOT
olLeHHBaeTcs B Oannax. MakcuManbHOE KOJMYECTBO OaJIJIOB 3a pacueTHbIE pabOThI
OIIPENEIAETCS MPENOIaBaTENAM U NIPEACTABICHO B Tadbmmue 2.1.

PacueTHble pabOThI IpEACTABIEHBI B BUAE OLIEHOYHBIX CPEICTB U B IMOJIHOM
o0beMe TMpeICcTaBIeHbl B 0aHKE pacyeTHBIX paboT B AJIEKTPOHHOM Buje. B donme
OLICHOYHBIX CPEACTB IPEJACTaBJICHbl TUIIOBBIE pacyeTHbIE, pa3pabOTaHHBIC IS
U3YYEHUS JUCHUIUIMHBI « DKOHOMETPUKAY.

Pacuemnan pavoma Nel (pazoen 1)
(Oemoncmpayuonuwlii éapuanm,)

Pacuetnas pabota (PP) coctouT u3 deThipex 3ajaHuil 1Mo TeMam paszjena 1
«Mopenu napHo# TMHEHOU perpeccun». [Ipu BbIoIHEHNH 3a1aHUsT HEOOXO0IUMO
3amMcarb pPe3yJbTaTbl BCEX BBIYHMCICHUN, MPUBECTU IOJHOE OOOCHOBAHHOE
pEIIeHUE U OTBET.

3aoanue
N3yuaercs  3aBUCUMOCTb ~ O00ObE€Ma  BBINYIIEHHOHM  MPOAYKIHH  OT
MaTepUAIOEMKOCTH  Ipou3BoAcTBAa 1A 10 mpeanpusaTuii, BBITYCKAKOMINAX
OJTHOPOJHYIO IIPOLYKIHIO.
1. OuenuTth napameTpsl ypaBHeHUs ¥ =a + bX .
2. Haiitu cpenanii Ko3hUITUEHT TaCTHIHOCTH.
3. OueHuTh Ka4ecTBO PErPEeCCHOHHON Moaenu (KO3 UIIMEHT KOppesluH,
KO3 PUIIMEHT 1eTepMUHALIMHU, CPEIHSS OUTMOKA alllIPOKCUMAIIUN ).
4. Cpenatb BBIBOJ O 3HAUYMMOCTHM YPABHEHHSI PErpeccud C MOMOUIBIO
F- xputepus Ouiiepa.

OdakTryeckue 3HaueHHs HaxTopoB st 10 mpennpusTrii
1 2 3 4 5 6 7 8 9 | 10

Pacxo/1 MaTepHasoB Ha 3 2 4 4 5 6 8 7 8 9

ell. IPOJI., KT

OO6beM BBITTYLIEHHOM 2 1 3 4 5 6 8 6 7 9

OPOAYKIMH, ThIC. €I

®DakTopsl

Kpumepuu oyenueanusn 3aoanuii PP-1

[IpaBUNBHBIN OTBET MEPBOTO 33JlaHUS OLIEHUBAECTCS B 5 0ajioB, BTOPOTO U
yeTBepTOro B 3 Oamma, TpeTtbero 3amanue — 4 Oawa. MakcuMaidbHBIA Ol 3a
BBHITIOJIHEHHE BCEU paboThI — 15 Gamios.

[IpaBuUnbHBIN OTBET NpPH OTCYTCTBUU TEKCTa pEIICHUs olleHuBaeTcs B 0
OaIoB.

O6miee KoMuecTBO HAOpPaHHBIX OAITOB 32 paboTy PP-1 mo3BossieT O1leHUThH
YCHENTHOCTh €€ BBIMOJTHEHHUS U YPOBEHb YCBOCHHUSI YUeOHOTO MaTepraia pasnena |
«Mojienu mapHOU JTUHENHOU PETPECCUI.
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Pacuemnan paooma Ne2 (pazoen 2)
(OemoncmpayuonHslil 6apuanm,)
Kpumepuu oyenusanusn 3aoanuit PP-2

Pabora coctour u3 1 3agaHus mo Temam BTOporo pasznena «Moaenu
MHO>KECTBEHHOI JTMHENHOW perpeccuit». Ilpy BhIMOIHEHMN HEOOXOAMMO 3aIUCATh
NOJIHOE€ 0OOCHOBAaHHOE PELIEHUE U OTBET.

3aoanue

Jist 20 mara3uHOB ceTu «JlecsaTouka» M3ydaeTcs 3aBHCHUMOCTb J10XOJa Y,
(MnH. py0.) OT ypoBHA 3apaOOTHOM IJIAThl HAaceleHUs Xi (ThIC. py0.) M OT AOJIHU
YKOHOMHMYECKH aKTUBHOTO HACCIICHUM B YHMCJICHHOCTH Bcero HaceneHus Xz (%0).
Pe3ynbTaThl HcclieJoOBaHuUs TPUBEICHBI B TAOJIUIIE:

Cpennee
Cpennee XapakTepucThka
®dakrop KBaJpaTUYECKOE YpaBHEHUE CBA3H
3HA4YCHHE TECHOTBHI CBSI3U
OTKJIOHEHHE
Ry, = 0,687 N
y 118,25 26,48 043 ¥y, = —45,2+2,32%, +517X,
X1 22,43 2,24 ry = 0853 ¥, =352+2,84x,
X2 64,33 1,37 My, = 0,548 ¥y, =436 +196Xx,

1. CocrtaBuTh TaOJMIly JAUCIEPCUOHHOTO aHajaW3a [UJIsi  [POBEPKHU
CTaTHUCTUICCKOW 3HAYMMOCTH Tipu ypoBHe « =0,05 ypaBHEHHS MHOKECTBEHHOMU

PErpeCcCuu U €ro TECHOTHI CBA3U. ClenaTh BBIBO.

2. Haiitu gactHbIe KO3()PHUIIMEHTHI STACTUYHOCTHU U ClI€TaTh BHIBO/.

3. C momompio dYacTHeIX F-kpurepueB @uinepa OLIEHHUTH, HACKOIBKO
1€JeCO00pa3HO BKIIOYEHUE B YPaBHEHUE MHOXKECTBEHHOU perpeccuu ¢akropa Xi
nociie (pakTopa X2 ¥ HACKOJIBKO 1I€1eCO00pa3HO BKIIFOUEHHE X2 TIOCIIE X1.

Ouennts ¢ nomombto t-kpurepuss CTBIOAEHTA CTATUCTUYECKYIO 3HAYMMOCTD
KO3 (PUIIMEHTOB TpH TNEPEMEHHBIX X1 U X2 MHOMXECTBEHHOI'O YpaBHEHUS
perpeccuu.

Kpumepuu ouenusanusn 3aoanuit PP-2

[IpaBUNBHBIII OTBET KaXJIOro 3aJaHusl OIEHUBaeTca B S 0aios.
MakcuManbHbIi 0asut 3a BBITIOJIHEHHE BCeil paboThl — 15 6aios.

[IpaBUBbHBIM OTBET NPHU OTCYTCTBHUM TEKCTa pelIeHus oneHuBaercs B (
OaIJIoB.

O6miee KoMuecTBO HAOPaHHBIX OAITOB 32 paboTy PP-2 mo3BossieT O1eHUTh
YCHEIIHOCTh €€ BBIIIOJHEHUS U YPOBEHb YCBOEHUS yUeOHOr0 MaTrepuasa paszaena 2
«Mopaenn MHOKECTBEHHOM JIMHEMHOM PErPECCUIN.

Pacuemnan paooma Ne3 (pazoen 3)
(Oemoncmpauyuonnwlii eapuarm)
Pacuernas pabora (PP) cocrouT u3 nByx 3agaHuii mo TeMaM paszziena 3
«HenuHeiiHple perpecCHOHHBIC MOEIHY, TPEOYIOMUX MOJHOTO pemienus. [Ipu ero
BBITIOJTHEHUU HEOOXO0IMMO 3aIUCaTh MOJIHOE 000CHOBAHHOE PEIICHUE U OTBET.
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3aoanue 1

JIss  TporHO3upOBaHUS O0bEeMa TPOJaX KOMIIAHWM Ha OCHOBAHHHU
nokBapTaibHBIX AaHHBIX 2019-2023 rr. Obuta MOCTpOE€HaA AaTUTHUBHAS MOJCIb
BPEMEHHOTO psjia o0beMa MpOAaK. YPaBHCHHE, MOJCIUPYIOIICe IUHAMUKY
TPEHI0BOW KOMIIOHEHTHI 3TO# Mozenu, umeet Bua: 1, =100+ 2-t, (t=1,2,...,20).

DaKkTHYECKU Kommonenra, MOJIy4Y€HHas JJI aJIUTUBHON MOJIEIN
[Topa rona 00beM MpoaaxK .
TpeHa0Bas CE€30HHad clly4anHas
3uma 100 ? ? +4
Becua ? ? 10 +5
Jleto 150 ? 25 ?
Ocenb ? ? ? ?

1. Omnpenenute qaHHBIE, OTCYTCTBYIOIIUE B TAOIUIE, YYUTHIBAs TO, UTO 32
IATH JIET 00BEM ITPOAaXK B 11e10M cocTaBua 490 muH. pyo.
2. IlocrtpoiiTe mporuo3 oobeMa Mpoak KOMIIAHUH Ha CJICTYIOIINHI TO/I.

3aoanue 2

B Tabnuiie npuBeeHbl OCTaTKU PErPECCUH.

I'on 1990 | 1991 | 1992 1993 |1994 | 1995 1996 |1997 |1998 |1999 |2000 |2001

Ocratku | -0,7 0 -02 | 09 0 03 |01 |-01 0 03 | 03 |-01

1. OueHute aBTOKOPPEISALUUIO OCTATKOB.
Ucnonb3yss  kputepuit  [lapOuna-YorcoHa, chaenaiTe  BBIBOJBI O
paccMaTpuBaEMOMN PErpeCCUM.

Kpumepuu oyenueanusn 3aoanuii PP-3
[IpaBunbHBIN OTBET MEepBOro 3ananus oneHuBaercs B 10 6amnos, BToporo —
5 OamnoB. MakcumanbHbIN Oajul 3a BBINOJIHEHHE Bceil paboThl — 15 Gamios.
[IpaBUIBHBIN OTBET MPU OTCYTCTBUU TEKCTA pelIeHUs olleHuBaeTcs B 0 6aioB.
O61iee koMuecTBO HAOpaHHBIX OAITOB 32 paboTy PP-3 mo3BosisieT O1leHUTh
YCHENIHOCTh €€ BBIMOJIHEHUS U YPOBEHb YCBOCHHUSI YUEOHOTO MaTepHasia pasieia 3
«Henunennbple perpecCHOHHBIE MOJIETIN.
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BOITPOCHI K DK3AMEHY IO PA3JAEJAM (TEMAM) JUCIUATIIVHBI
(MOJLY.JIST)

1. DxoHOMETpHKA U €€ CBI3b C SKOHOMUYECKOM Teopuei. Ha kakue Bonpocsl
MO3BOJISIFOT OTBETUTH 3KOHOMETPUYECKUE METO/IBL.

2. Mojnenu cBsi3u U MOJETU HAONIOJICHUN, SKOHOMETPUYECKAs] MOJIEIb,
noio0paHHasi MOJIEIb.

3. Tunsl naHHBIX U MoAeel. ICTOUHUKN CTaTUCTUYECKUX JAHHBIX.

4. Teopetrueckasi U BBLIOOpOYHAsi perpeccusi.

5. JIMHEWHOCTh PETPECCUU 10 IEPEMEHHBIM U MTAPAMETPAM.

6. Meron naummenbmux kBaapatoB (MHK). CpoiicteBa MHK oneHok
napameTpoB mojenu. ['eomerpus MHK.

7. llpenmnonokeHus: MeToa HAaMMEHBIIMX KBaJIpaTOB U Teopema [ 'aycca-
MapxkoBa. Beibopounoe pacnpeneneane MHK onenku.

8. IIpoBepka CTaTHCTHUYECKHX THIOTE3 O KO3(hUIMEHTaX perpeccuu u
JIOBEPUTEITHLHBIC HHTEPBAJIBI.

9. JIByCTOpOHHME M OJHOCTOPOHHME THUIOTE3bl. Perpeccuss ¢ OuHapHOU
OOBSACHAIONIECH TEPEMEHHOM.

10. Kpurepunm kadecTBa NPUOIIKEHUS JAaHHBIX MOJIENBI0 U HX
UCIIOJIb30BAaHUE JJI BBIOOpa MOJEIIH.

1. Hapymenus IIPEATIOI0KEHUN TEOPEMBI I'aycca-MapxkoBa
(reTepocKeaCTUIHOCTh, aBTOKOPPEITUPOBAHHOCTD) M X MOCIEICTBUS.

12. Metoast «00pbOb)y ¢ HAPYIICHUSIMU MPETNONI0KEeHH TeopeMbl ["aycca-
Mapkogsa. Mcronp30BaHre OLEHEHHON MOJIEIIN 1T IPOTHO3UPOBAHMUSL.

13. Mopenb MHOXECTBEHHOM JMHEWHOW perpeccuu. IlpenmnonoxeHus
METO/Ja HAUMEHBIIMX KBAJAPATOB JUISI MOJEIM MHOXXECTBEHHOW JIMHEWMHOMN
perpeccun u Teopema ['aycca-Mapkosa.

14. TIlpoBepka BemmonHenus npeanosoxennd MHK. Hapymenus
MPEINOIOKEHUN TEOPEMBI I'aycca-MapxkoBa (reTepocKe1aCTUIHOCTb,
MYJIbTUKOJTUHEAPHOCTh, ABTOKOPPEIUPOBAHHOCTh), MX TMOCIEJACTBUS U METOJbI
«OOpBHOBD) C HUMH.

15. Kputepuu kadectBa NpUOJIMIKEHUS JTAHHBIX MOJIENIbI0 MHOKECTBEHHOM
JIMHEWHOU PEerpeccuu U UX UCIOIb30BaHUE JJIsl BLIOOpA MOJIEIH.

16. TlpoBepka THIOTE3 W JIOBEPUTEIbHBIC MHTEPBAIBI JJIS OJIHOTO
koaddummenTa. [IpoBepka COBMECTHBIX THTIOTES.

17. TecTtupoBanue OrPaHUYCHUS, BKJIFOYAIOILIETO HECKOJIBKO
K02 (PHUITMEHTOB MOJIEITH.

18. TectupoBanue crnenupuUKaiu MOACIA MHOXXECTBEHHOW JIMHEHHOM
perpeccumu.

19. O6mias cTparerus MOAEIUPOBaHUS (PYHKUIMU HETUHEHHON perpeccuu.
Bujapl HEJIMHEMHOCTH.

20. Ilapmas  HenuHeWHass  perpeccus.  BzaumoaeicTBue  MEXAy
HE3aBUCUMBIMU TIEPEMEHHBIMH.

21. BHyTpeHHSs 1 BHELIHSAA 0OOCHOBAHHOCTD UCCIIEI0BAHMS.
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MHWHHUCTEPCTBO HAYKU 1 BBICILIET'O OBPA3OBAHIS
POCCUICKOU ®EJEPAITNN
®EJEPAJIBHOE T'OCYJAPCTBEHHOE BIO/DKETHOE
OBPA3OBATEJIBHOE YUYPEXJIEHWE BBICIIEI'O OBPA3SOBAHNS
«IOHELIKASI AKAJJEMUS YIIPABJIEHUS U TOCYJJAPCTBEHHOU
CJIYKBbI»

Hanpagisienue noaroroBku 38.03.01 Dxonomuka
IIpopniab «IKOHOMUKA NPEITPUATHS

Kadeapa Beicliein MaTremMaTuku

JucuunanHa (MOAyJib) « DKOHOMETPUKA»

Kypc 2 Cemecrtp 4 ®opma 00y4yeHHst OUHAS

9K3AMEHAILIMOHHBIN BUJIET Nel

Teopernueckue BONpocCsl.
1. MeTton HaMMEHBIIMX KBaJpaTOB JJIA OIEHKU KOdI(PPUIIMEHTOB

YPaBHEHHUS PETPECCHH.

IIpakTyeckoe 3aganue.

3adanue 1. 3aBUCUMOCTH TOTPEOJICHUS] MPOAYKTa A OT CpeIHEro Aoxojaa
OIIHOTO 4IEHA CEMbH MO JAaHHbIM 20 ceMel XapakTepu3yeTcs CIEAYHOLIUM
obpasom: ypasHenue perpeccun: = 2 + 0,3x; 7y, = 0,9; 02, = 0,06.

[IpoBecTH NWCHIEPCUOHHBIA aHAIU3 IMOJYYEHHBIX pE3yJIbTaTOB, CHAENaTh
BBIBOJ] O 3HAUMMOCTH YPABHEHHUSI PETPECCUH B LIEJIOM.

3aoanue 2. Habmonenust 16 map (x, y) nanu ciaeayromme pe3yabTaThl:
Yilixe =96; Xiixi = 657; iy yi = 645 i1 Vi = 526; Xilq xpyy = 492.

OnpenenuTh MO AaHHBIM HAONIOJCHUSAM YypaBHEHUE JIMHEWHOW MapHON
perpeccuu.

3adanue 3. Ilo nanHpIM Ha 18 Mecs1EB MOCTPOCHO YpPaBHEHUE PErPECCUU
3aBUCUMOCTH TPUOBUTH TIPEANPUATUS Y OT IIEH Ha CBIPhE X; M MPOIYKTUBHOCTU
Tpyna x,. ¥y = 200 — 1,5x; + 4x,.

U3BecTHO, uTO Y1eq &f = 10500; Y1 ,(&; — £_1)% = 40000.

[Ipoananu3upoBaTh OCTATKM Ha HAJIMYHUE aBTOKOPPEJSIIIUM C TOMOIIBIO
kputepus Jlapouna-Yorcona npu ypoBae 3Haunmoctu @ = 0,05

IKk3amenamop:
VYTBep:keHO Ha 3aceaHnuu Kadeapsl (mpoTokosr Ne OT«__ » 20 1)

3aseoyrowuii kagedpoii:




