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1. Ilepeyennb

IJIAHMPYEeMBbIX

pe3yJbTaToB

Oﬁy‘{el-ll/lﬂ mo AUCHHUIIJINHE, COOTHECCHHBIX C

INIAHMPYEMBIMH pe3yJbTaTaAMH OCBOCHHS 00pa30BaTe/IbHOM MPOrpaMMbl
[Iponecc u3yuyeHus: TUCHUILIMHBI HampaBieH Ha GopMmupoBaHue cieayromux kommnereHuuit OII BO
U OBJIaJICHUE CIICAYIOIUMH pe3yIbTaTaMi 00yUYeHHS MO AUCIUILTUHE:

Kon n nHaumenoBanue Kon n [TepeueHs TUIAHUPYEMBIX PE3YIBTATOB OOYUCHHS 110
KOMIIETEHIIUU HauMEHOBaHUE JTUCIUILTNHE
WHJUKATOpa
JOCTHKEHUS
OIIK-2 Cmocoben | OTIK-2.2 3HaeT
OCYIIECTBIISITh coop, | Beroupaer WNuctpymenTapuii 00pabOTKU U CTATUCTHYECKHUE JTaHHBIC
00paboTKy M| FHCTPYMCHTAp | ymeeT
CTaTHCTUYCCKU aHanus | uit 00paboTKK [IpoBOANTH CTATUCTUYECKHUI aHAIN3 JJTAHHBIX
JAaHHBIX, HEOOXOIMMBIX | K COOTBETCTBYIOIIME COAEPKAHUIO SKOHOMUYECKUX 3a]a4
JUTSt PEIICHHS | CTATUCTHYECKO [goa oot yappIKaMK
TIOCTaBJICHHBIX To aHamsa Bri6upaeT MHCTpyMEHTapHii 00pabOTKH U CTATHCTHYECKOTO
OKOHOMUHCCKHUX 3d/ad, AaHHbIX aHaJIM3a JaHHBIX COOTBETCTBYIOIIMM COJEPKAHUIO
COOTBETCTBYIO | sxoHOMHMUECKHX 337124
10007071
COZIEPIKAHUIO
SKOHOMUYECKH
X 3a7a4
OIIK-2 Cmoco6en | OTIK-2.3 3HaeT
OCYIIECTBIISITh coop, | PaccunteiBaer | TurmoBble METOIUKU M IEHCTBYIONINE HOPMATHBHO-TIPABOBBIC
00paboTKy Y| Ha OCHOBE 0a3bl
CTaTUCTHUYECKHI aHaJIMN3 | TATIOBBIX yMeeT
AaHHBIX, HEOOXOZIMMBIX | METOIUK U PaccuuTeiBaTh Ha OCHOBE THUIIOBBIX METOAMK U JEUCTBYIOLICH
AL pelieHus | [CHCTBYIOMCH | HopMaTHBHO-TIPABOBOI 0a3b SKOHOMHYECKHE 1
HOCTaBJICHHBIX HOpMaTUBHO- COLIMATIbHO-DKOHOMUYECKUE TIOKA3aTENIH, XapaKTepU3yHOIIUe
9KOHOMHYCCKHX 337134, paBoBoii 0a3bl | fesTeNBHOCTH XO3SIUCTBYIOIMUX CyOBEKTOB
OKOHOMHHCCKI | g yaneeT HABLIKAMHU
© 1 CONUATBHO" | TapypiMu pacCUMTAHHBIME HA OCHOBE THIIOBBIX METOIMK M
OKOHOMHHCCKH | nejicTRytomeif HOPMATHBHO-NPABOBOI 0a3bl SKOHOMUUYECKHE H
© MOKAsATCIH, | ¢ouanpHO-IKOHOMUYECKHE TOKA3aTeNH, XapaKTepH3yIolue
XapakTepU3yIO | reqrenbHOCTD XO3SHCTBYIOMHUX CYyOHEKTOB
e
NEeSTETHHOCTh
XO3SIMCTBYIOILH
X CyOBEKTOB
OIIK-3 Crnoco0eHn | OTIK-3.2 3HaeT
aHAJIU3UPOBaTh U | AHanu3upyer | DKOHOMHUYECKHE MPOLECChl HA MUKPO- U MAaKpOYPOBHE
COIEPXKATEIBHO OOBSICHSITH | SKOHOMHYCCKH | ymeeT
[pupoAy  SKOHOMHYECKHX | € IIPOLECCHl HA | AHanu3upOBaTh SKOHOMUYECKHUE MPOLECCHl HA MUKPO- U
MPOIIECCOB HA MHKDPO- U |MHUKPO- U MaKpOYPOBHE
MaKpOYpOBHE; MaKpOYPOBHE, g oo eer paBpIKAMK
BBIABILICT 1 BBISBJIATH M IIPOTHO3UPOBATH TEHACHIMH AHAIM3UPYEMBIX
MIPOTHO3UPYET

TEHACHIINU UX
HU3MCHCHUA

9KOHOMHYCCKUX IMPOLCCCOB Ha MUKPO- U MAKPOYPOBHEC




2. Hepeqeﬂb OICHOYHBIX CPEACTB MO NUCHUILJIUHE

5| Konmmmmaropon | o
Ne HammenoBanue pa3zaemna/TeMsl g JIOCTHYKEHUS POBEPKH Pe3y
z KOMITETEHIHi JOCTHXEHUS HHIIMKAaTOPOB
© KOMIIETEHITAI
1. |1 pa3nmen. DOxoHOMETpHUKA
OIIK-2.2, OTIK- y N T
1.1. | TeopeTrueckre OCHOBBI 3KOHOMETPHUYECKOTO MCCIIEOBAHYS 6 2.3, OTK-3.2 CTHBIN OIIpOC, 1CCT
12 ITonroroBka SMIIUPUYECKOM 6a3pl  HKOHOMETPHUYECKOTO 6 Oé_[;(-élgfl( O;_g(' Yernslii onpoc, Tect
" | uccnenoBaHus s e
OIIK-2.2, OTIK- y N T
1.3. | Criermmdukanust 5JKOHOMETPUICCKUX MOJIEIeH 6 2.3, OIIK-3.2 CTHBIH OTpPOC, 1¢CT
OIIK-2.2, OIIK- K 6
1.4. |KonrponsHas Touka Nel 6 2.3, OTIK-3.2 OHTpOJIbHAs paboTa
OIIK-2.2, OTIK- v N T
1.5. | OueHka mapameTpoB PerpecCHOHHBIX YpaBHEHHi 6 2.3, OTIK-3.2 CTHbIN ONpOC, 1€CT
OIIK-2.2, OTIK- v N T
1.6. | Vinentndukanus napHeIx SKOHOMETPUUECKHX MOJIENEH 6 2.3, OTK-3.2 CTHBIN OLIpOC, 1CCT
1 7 I/I]leHTI/I(bHKaLH/Iﬂ MHOFO(l)aKTOpHBIX OKOHOMECTPHUYECCKUX 6 O;_[;(-él%[ko:{[é(_ VY CTHBIN o1mpoc, TecT
"7 | momeneit s -
OIIK-2.2, OTIK- K 6
1.8. | KonTponbnas Touka Ne2 6 2.3, OTIK-3.2 OHTpOIIbHAS paboTa
1.9 OKOHOMETPUYECKUI aHayims JTAHAMHKH COLMAJIBHO- 6 O;_[;('é IZT’K O;‘Ié(— VerHblit onpoc, Tect
" | 5KOHOMHUYECKHUX MPOIIECCOB = -
OIIK-2.2, OTIK- v N T
1.10. | CucTeMbI 5KOHOMETPUUYECKUX YpaBHEHH 6 2.3, OTIK-3.2 CTHbIN ONpOC, 1ECT
OIIK-2.2, OTIK- K 6
1.11. | KouTtponbHas Touka Ne3 6 2.3, OIIK-3.2 OHTpOJIbHAs paboTa
[IpaKTHKO-OpUEHTHPOBAHHbIC
OIIK-2.2, OIIK- 3a[a9d ¥ CUTYaI[IOHHEIC
1.12. | IIpomeskyTOUHAsE aTTECTALUS 6 2.3, OIIK-3.2 3amaun, PasHOypoBHEBEBIE
33124 U 3aJaHus
ITpoMeXyTOUHas aTTeCTals Ok
3. OuenouHble cpeacTBa (OLEHOYHbIE MATEPHUAJIbI)
IIpuMepHBIi IIepedYeHb OLICHOYHBIX CPEACTB Ul  TEKYLIEro KOHTPOIS  YCIIEBAEMOCTH U

MPOMEKYTOYHOU aTTeCTalluu

Ne

/1

[IpencraBieHne OLIEHOYHOTO CPEICTBA B
¢donne (OrieHOUHbIE MaTEPHAIIBI)

HaunmenoBanune
OLICHOYHOTI'O CPE/ICTBA

Kpatkas xapakrepuctuka
OLIEHOYHOI'O CPEJICTBA

Tekymuii KOHTPOIb




JIJ1s1 OIleHKM 3HaHUM

1 YcerHblii onpoc

CpencTBo KOHTpOIIS 3HaHUMI
CTYZICHTOB,
CIIOCOOCTBYOILEE
YCTaHOBJICHUIO
HETNOCPECTBEHHOIO
KOHTAKTa MEXKIY
npernojaBareneM u
CTyZIEHTOM, B IIpoIiecce
KOTOPOTo MperoiaBaTelib
MIOJTyYaeT MUPOKHE
BO3MOYKHOCTH JJIS1 U3yUYECHHUS
WH/IBUIYTbHBIX
0COOEHHOCTEH yCBOCHHUS
CTYJEHTaMH y4eOHOro
MmarepHaa.

HepequL BOIIPOCOB AJId YCTHOI'O OITpOoCa

J1J1s1 olleHKW yMEHUH

2 KontponeHas padora

CpenctBo npoBepku
YMEHUH TPUMEHSTh
NOJTy4EHHbIC 3HAHUS IS
penieHus 3a1a4y
OIIPENIETIEHHOIO TUIIA 110
TEME WU pa3iemy

KoMIIeKT KOHTPONBHBIX 3aJaHU 1O
BapHaHTaM

3 [IpakTuko-
OpPUEHTUPOBAHHBIC
3a/1a4¥l U CUTYallMOHHBIE
3a1a4u

3aayy HallpaBJICHHBIC HA
UCIIOJIb30BAHHE
IpUOOPETEHHBIX 3HAHUN U
YMEHUH B IIPAKTUYECKON
JESATEIIBHOCTU U
MIOBCETHEBHON KU3HU

Kommnekr IMPAKTUKO-OPUCHTUPOBAHHBIX U
CUTYyallMOHHBIX 3a1a4

J1J1s1 OlIEHKM HaBBIKOB

IIpomexyTOUHAs aTTeCTallUs

4 DK3aMeH

CpencTBo KOHTpOIs
YCBOEGHHUS y4eOHOTro
mMarepuaia u
(dbopMupoBaHUs
KOMIIETEHITHH,
OpraHM30BaHHOE B BUJIE
Oecenpl IO OMIIeTaM ¢
LEJIBIO TPOBEPKU CTETIEHH U
Ka4ecTBa YCBOCHHUS
U3y4aeMoro Marepuaia,
OTIPEICITUTh
HEOOXOAMMOCTh BBE/ICHUS
WU3MEHEHUH B COJEPKAHUE U
METO/Ibl 00yUYECHHUS.

Kommnekr OK3aMCHaIIlMOHHBIX OueToB

4. llpumepHblii GOHI OLEHOYHBIX CPEICTB AJIsl NMPOBeIEHUs TEKYIIero KOHTPOJISI M MPOMeKYTOUYHOM
aTTecTaluy 00y4aloUIUXCs M0 JMCUUILIHHE (MOaY.a10) ""JKoHOMeTpHUKA"

Ilpumepnoie oyenounvlie mamepuanvl 01 MEKyu €20 KOHMPONA yCneeaemocmu

TumnoBasi KOHTPOJIbHAS TOYKA

B skoHOMeTpuHKe
perpeccun:

paccMaTpuBaroTCs

a) runepOoNMUYecKas ¥ moKazaTenbHas;
0) cTereHHas ¥ TIoKa3aTeJIbHAS;

B) IIapHasl U MHOXKECTBEHHA,

T) monysjorapumMudeckasl v CTEreHHas.

JBa Kjacca JIMHEUHBIX AIMIMPOKCUMUP YOI X

byHKIMI



B monenu napHo# nuHelHOM perpeccun Y=o+ X+e ...

a) Y,& — Hecily4aiiHble BEIMUMHBI, X — CIy4yaiiHas BEJIMYUHA;

0) X — HecnyvaliHas BeUYWHA, Y,€ — CIyYallHbIC BEJTUYHHBL;

B) Y — JeTepMUHUpPOBaHHAs BEJIMYNHA, X, — CIIy4yaliHble BETMYHMHBI;

I) &— IeTepMUHHPOBAaHHAs BeJIWYHMHA, X,Y — CIy4aiHble BEIUYHMHBI.

B cinyyae HOpMalbHOTO pacHpezesieHusi OCTaTKOB JIMHEHHON perpeccuoHHo moxaenu N(0;672)

OLICHKH ITapaMCTPOB PpEIpCCCUHU, IMOJTYUYCHHBIC MCTOJAOM HAMMCHBIINX KBAJPATOB, ...

a) paBHBI HYJIIO;

0) pacnipeneneHsl 1Mo 3akoHy CThIOJCHTA;

B) IMEIOT HOPMAJILHOE pacCTpe/IeIICHHE;

T') paBHBI MEXIY COOOM.

Jlnst oneHKH 3apa0OTHOM IUIaThl HEKOTOPOro pabOTHUKA HCHONB3YETCS CIEAYIOmasi MOJEINb

Y i=atf 1 X ity 1 D i+y 2 C ity 3 S i+e i, rme Y 1 - 3apaboTHas mara -ro paboTHHUKA; X 1 - oOmIuit
CTax ero pabotel; D i - mepeMeHHas, MpUHUMArOas 3HadueHue 1, ecnu pabOTHUK C BBICIIUM 00pa3oBaHUEM
u 0 B mporuBHOM ciydae, C i - KOJIMYECTBO JeTed y pabOTHMKA; S 1 - TEpeMEHHas, MPHUHUMAIONIAs
3HayeHue 1, ecnu paboTtHHK MyxunHa u 0, ecnu sxkeHmuHA. CKOIBKO (PAaKTOPOB B MOJENHM NPEICTABICHO
(UKTHBHBIMH ITEPEMEHHBIMU?

3KOHOMeTpI/I‘-IeCKOe MOACIUPOBAHUC 3aBUCUMOCTHU I10 HGOI[HOpOI[HOﬁ COBOKYITHOCTHU IOAaHHBIX MOXKCT

OCYIICCTBJIATHCA HAa OCHOBC ...

a) HEOJHOPOJHBIX CTATUCTUUECKUX TUIIOTE3;

0) paszeneHus HEOMHOPOIHONH COBOKYITHOCTH JaHHBIX HA OJTHOPOJIHBIE;

B) MCIIOJIb30BAHUS CTaHIAPTU30BAHHBIX NIEPEMEHHBIX;

I') HCTIONB30BaHUSI (PUKTUBHBIX ITEPEMEHHBIX.

OCOOCHHOCTh HYKOHOMETPUKM KaK TMPUKIAJHON HAYKH 3aKITI04YaeTcs B CYIIECTBYIOLIUX

B3aMMOCBS3€M COLMAIIBHO-D)KOHOMHUYECKUX II0KA3aTesei, XapaKTepU3YIOIIMX SBJICHUS, INPOLECCHl M HX
pe3ybTaThl.

a) CXeMaTUYeCKOM ONMHUCAHUU;

0) KOJTMYECTBEHHOM H3MEpPEHHH;

B) KAYECTBEHHOM OIMCAHUU;

r) GOpMYITMPOBAaHUH TEOPHUH.

Ommbkoi cneruduKai YdKOHOMETPHUESCKONH MOJICIIA PEeTrPeCCUH SBISETCS ...

a) HeBEPHBIN BEIOOP POPMBI PETPECCUOHHON 3aBUCHUMOCTH;

0) ornieHka mapametpoB mpu nomomu MHK;

B) pacyeT MoKa3aresied KauecTBa MOJENEH;

T) YUYET CIIy4aiiHbIX (haKTOpPOB.

[Io naHHBIM aAHATUTUYECKOHM WM KOMOMHAIIMOHHOM TIPYNIHMPOBOK MOXKHO TOCTPOUTH  Tak

Ha3bIBACMOC ...

a) TEOPETUUECKOE YPAaBHEHHUE PETPECCUN;

0) SMIIUPUYECKOE YpaBHEHUE PETPECCHH;

B) JII000€ ypaBHEHUE PErPECCUU;

I') ypaBHEHHE MHO)KECTBEHHON PErpeccuu.

[Ipouenypa MHeapu3aluu YpaBHEHUM PETPECCUU TIPEICTABIICHA ...
a) orapuMUpPOBAHUEM;;

0) nonydyeHueM QyHKIUH, 0OpaTHON K UCXOIHOW MOJIEINH;

B) OLICHHBAaHUEM IapaMETPOB MHOXKECTBEHHON PErpeccuy;

I') 3aMEHOM IIEPEMEHHBIX.

TunoBas NpakTUKO-OPUEHTUPOBAHHAS 3a/1a4a PENPOAYKTUBHOIO YPOBHS
(orieHka ymeHui — max 7 GajuioB):
JUis ypaBHEHMsI MHOXXECTBEHHOW perpeccun y x=a O+a 1'x l+a 2:x 2 B coorBerctBun ¢ MHK

MOCTPOEHA CIIEAYIONIas CUCTEMa HOPMaJIbHBIX YPaBHEHHIA:

(P36=14a_0+21a_1+52a 2,@89=21a 0+1la_1+43a 2,@112=52a 0+43a_1+75a 2.)]

3anucaTh MaTpUILy IS HAXOXJACHHUS YaCTHOIO ONpEAENIUTENs I mapamerpa a_ 1.

Tumnosas MMPAKTUKO-OPUCHTUPOBAHHAA 3aJavdd PCKOHCTPYKTUBHOI'O YPOBHA

(orrenka HaBBIKOB — max 10 6asmioB):

I[J'DI JIMHEWHOTO MNapHOro YypaBHCHUA PErpeCCur IIpU IMIATHAAUATU Ha6J’IIOILCHI/I}IX HN3BCCTHLI



CIEIYIOIIME 3HAYCHHUS: =58> Ixy"2=167,[]

y*2=65[1. Onpenenure napameTpbl ypaBHEHUSI PETPECCUHU.

(x"2 y=205,]

Kommuiekt BompocoB i codece10BaHus

Tema 1. TeopeTnueckne OCHOBBI 3KOHOMETPUUYECKOTO HCCIIEA0BAHUS
. DKOHOMETpHKa KaK HayKa.

. IIpeaMer 5KOHOMETPUKHU.

. e 3KOHOMETPUKH.

. 3a1a4u SKOHOMETPUKH.

. Kputepun v mpyHIUIIBEI 5KOHOMETPUKH.

. DTarbl 3KOHOMETPUYECKOIO MOAEIUPOBAHUS.

. OGiee mpeacTaBieHUe O AETEPMUHUPOBAHHBIX M CTOXaCTUUYECKUX IMpOIEccax.
. O011ee MOHATHE YKOHOMETPUICCKIX MOJICIICH, UX THITHI.

9. Mozenu BpeMEHHBIX PSIOB.

10. Perpeccust Mozienu ¢ OIHUM ypaBHEHHUEM.

Tema 2. [logroroBka smnupuyeckon 0a3bl IKOHOMETPUUYECKOTO HCCIIEAOBAHUS
. BpeMeHHBI€ CTPYKTYpHBIC PSJIbI TAHHBIX.

. MeToab! arperupoBaHus CTAaTUCTUYECKUX JaHHBIX.

. AJICKBaTHOCTh H COTJIACOBAHHOCTh MCXOTHOW MH(OPMAIIHH.

. [IpumeHeHre OTHOCUTENBHBIX MOKa3aTeNleld U CPEAHUX BEIUYUH.

. KomOuanpoBanue nuHaMU4ecKuX (pakTopoB.

. UaTepnonauuonnsiii MeTof Jlarpamxa.

. O11eHKa MOTrPeIIHOCTH UHTEPIOJSALINH.

. MeTozp! KJIaCTEpPHOTO aHAJIN3A.

9. AnropuT™Bbl Kiaccu(UKaIUKM TaHHBIX.

10. AJropuT™ HEpPapXUUYECKOrO KJIACTEPHOTrO aHaJIM3a.

Tema 3. Criertudukanys SKOHOMETPUIECKUX MOJIeNen

1. llenu u 3amaun crienupuKauy SKOHOMETPUIECKUX MOJIEICH.

2. Opranu3zaius Iporecca MOCTPOSHHsI SIKOHOMETPUYECKOTO MOJICTUPOBAHMUSL.
3. Cnenuduxarust Mojesiel MapHON perpecCcuu.

4. Ctpaternu crieniuuKaliu YJKOHOMETPHUECKUX MOJEIEH.

5. Kpurepuu kadectBa cneruduKamy SKOHOMETPHIECKUX MOCIICH.
6

7

8

0NN KW

03N LN KW

. Meroas! BBIOOpa BHU/a allIPOKCUMHUPYIOMIEH (YHKIIUH.
. OCHOBHBIE KJIaCCHI ANMIPOKCUMHUPYIOITUX (PYHKITUH.
. Meroas! oTOopa (haKTOPOB SKOHOMETPUUECKUX MOJIEIIEH.
9. ConeprkaTenbHbIA U KOJTUYECTBEHHBIN aHAIN3 MEPEMEHHBIX.
10. AnipropHBI€ U anoCTEPUOPHBIE MOIXOBI K 0TOOPY (haKTOpPOB.
Tema 4. OrieHka mapaMeTpoB PErPECCUOHHBIX YPABHEHHI
1.PerpeccuoHHbIN 3KOHOMETPUUYECKUN aHANIN3: TIOHATUS U 3a]]a4H.
2.MeToa HaMMEHBIIUX KBaJApaTOB.
3.HenuHeiiHble perpeccuu Mo BKIOYEHHBIM IE€PEMEHHBIM.
4. HenuHelHbIe perpeccruy Mo OLIEHUBAEMbIM MTapaMeTpaM.
S.HenuHeliHble perpeccuy BHYTPEHHE HEIMHENMHBIX 10 OLIEHUBACMBIM IIapaAMETPaM.
6.00611e MoHATUS U IPUMEHEHHE (PUKTUBHBIX MEPEMEHHBIX.
7. JAuxoToMuyeckre (HPUKTUBHBIC IEPEMEHHBIE.
8.IIpennockuiku MeTo/1a HAUMEHBIINX KBaJPaTOB.
9.Kputepuu HecMemEéHHOCTH, 3(H(HEKTUBHOCTH U COCTOSITEILHOCTH OIICHKH MapaMeTpOB
10.'oMOCKeTaCTUYHOCTh U F€TEPOCKEAACTUYHOCTh OCTATKOB.
11.TectupoBanue Moneneit Ha retepockenacTuaHocTh (Tect [onndenna-Kpannara).
12.ABTOKOppENALIUS (aBTOPETPECCHUS) OCTATKOB.
13.MyJIbTUKOIIMHEAPHOCTh IEPEMEHHBIX.
14 Kpurepuit onpeneneHuss MyabTHKOIIMHEAPHOCTH.
15.MeToasl ycTpaHeHUsI MYJIbTUKOJUIMHEAPHOCTH.
16.0600mIEHHBIN METO/T HAMMEHBIITNX KBAPATOB.
17.B3BelieHHbI METOJ HAMMEHBIIINX KBAJPATOB.



Tema 5. Unertudukanus mapHbIX SJKOHOMETPUUECKUX MOjIeen
1.XapaKkTepucTUKH CTATUCTUUECKON KOPPEKTHOCTH DKOHOMETPUUYECKUX MOJIEIIEH.
2.CrannapTHas omuOKa ypaBHEHHS PETPECCHH.
3.01eHKa CymecTBEHHOCTH KO (UIIMEHTOB PErpeccuu.
4.Pacuét k03¢ (HULIMEHTOB KOPPENALUU JIJIs INHEHHOTO YpaBHEHHsI TAPHON CBSI3U.
5.0ueHka KO3 PUIMSHTOB TETEPMHUHAIINY I TUHSHHOTO YpaBHEHUS TAPHOU CBSI3H.
6.JluciepCUOHHBIN aHAIN3.
7.t-kputepuit CThIOfCHTA /ISl OLIEHKU 3HAYUMOCTU KOA(PDUITUEHTA KOPPEISAIUH.
8.01eHKa 3HaunMocTH Mozenu 1o F-kputepuro duriepa.
9.IlporHo3upoBaHue MO MOJENHU MAPHOU JIMHEMHON PErpeccumu.
10.0O1ieHKa aieKBaTHOCTH JIMHEHHOM MapHOM perpeccum.
Tema 6. neHTnduKanyus MHOrOQaKTOPHBIX SKOHOMETPHUYECKHX MOAETeH
1.O1eHKa NpakTHYECKOM 3HAYMMOCTH MOJEIIA MHOXECTBEHHOU PErpeccuu.
2.PacyeT uHIEKCAa MHOXKECTBEHHON KOPPEJISIIUU.
3.MeTtoauka MOCTPOEHUSI MHAEKCAa MHOKECTBEHHOM JETEPMUHALINH.
4.CKOppEeKTUPOBAaHHBIN MHACKC JCTCPMHUHAIIIH.
5.Cpennue yacTHble KO3()PUIMEHTHI AITaCTUYHOCTH.
6.YacTHble ypaBHEHUS PETPECCUU.
7.Metonbl otOopa (HaKTOPOB IsI MHOKECTBEHHOM PErPEeCCHUH.
8.Cranmaptu3oBaHHble []-KO3(QPHUIIUEHTHI.
9.Ilopuuonubie KO3()PUIHMEHTHI JeTepPMUHAIIIH.
10.MHiekchl 4aCTHOM KOPPEIISALIMH.
11.01ieHKa 3HAUMMOCTH YPaBHEHUS MHOKECTBEHHOM perpeccuu ¢ moMmoipto F-kputeputo duinepa.
12.01eHKa afieKBaTHOCTH MOjIeJIeld MHOXXECTBEHHOM PErpecCuu.
Tema 7. DKOHOMETPUUECKUN aHATU3 TMHAMUKHN COIIMATbHO-9KOHOMUYECKUX MPOIECCOB
1.AHanu3 IpoOM3BOJICTBA U U3/IEPIKEK.
2.IIpon3BoACTBEHHBIE (PYHKIIUU U UX THIIHI.
3.CBoiicTBa MPOM3BOACTBEHHBIX (DYHKIMN U X BUJBI.
4.IlpousBoactBenHas ¢yukuus Kodoa-/lyrmaca.
5.DyHKUINH U3JIEPHKEK.
6.9KOHOMETPUYECKHI aHalIN3 CIIPOca U MPEJIOKEHHUS.
7.AHanu3 UHBECTHUIIMA U OCHOBHBIX (DOHJIOB.
8.MccnenoBanue 1eTepMUHAHT SKOHOMUYECKOIO POCTaA.
9.Monenu 3HIOr€HHBIX U3MEHEHUI TEXHOJIOTUH.
10.Moaenn MHHOBAIIMOHHOTO YKOHOMHYECKOI0 pOoCTa.
Tema 8. Cructembl S5KOHOMETPUUECKUX YPAaBHEHUN
1.0061mu1e MoHATHS O CUCTEMAX OJJHOBPEMEHHBIX YpaBHEHUN, HEOOXOIUMOCTh UX HUCIOIb30BAHMS.
2.CocTaBIISIIOLIME CUCTEMBI OTHOBPEMEHHBIX YpaBHEHUI.
3.DopMBbl IPEICTaBICHUSI CUCTEMBI OJTHOBPEMEHHBIX YPaBHEHUH.
4.CocTOSTENIbHOCTh U HECMEILIEHHOCTh OLICHOK CUCTEMbI OJJHOBPEMEHHBIX YPaBHEHUM.
5. nentudukaius cuCTeMbl OTHOBPEMEHHBIX YPaBHCHHIA.
6.Metozp! oleHKH KO3(h(PUIIMEHTOB perpeccuu B CTPYKTYPHOU MOAEIH.
7.KocBEeHHBIN METO HAMMEHBIIINX KBAIPaTOB.
8.JIByXI111aroBbIii METO/ HAUMEHBILIUX KBAIPATOB.
9.TpexmaroBblii METOJ HAMMEHBIIIUX KBAIPATOB.
10.ITpuMeHeHnEe CUCTEMBI IKOHOMETPUUECKUX YPAaBHEHUM
Ilpumepnuie oyenounvie mamepuainl
0J151 HPOBEOEHUS NPOMENHCYMOYHOU ammecmayuu (3auen, IK3AMeH)
noO UMo2am 0ce0eHus OUCUUNIUHBL (MOOYIA)

Borpocs k 3x3aMeny:

1. DxoHOMETpHKA KaK HayKa: IPEIMET, LI€IH, 3a/1a4u.

2. IlogroroBka CTaTHCTUYECKON 0a3bl SJKOHOMETPUUYECKOTO HCCIICOBAHMS.

3. Kputepuu u npUHLIHUIIBI 3KOHOMETPUKHU.

4. DTanel 5JKOHOMETPUYECKOTO MOJEINPOBAHMS.

5. Obuiee mpeacTaBiIeHUE O JETEPMUHUPOBAHHBIX U CTOXAaCTUYECKHUX IpOIeccax.
6. MeToabl MPOrHO3UPOBAHUS.



7. Ilonatue, 3a1a4i U METOJbl HHTEPIONISAIINH.

8. UnTepnonsuuonHslii MeTox Jlarpanxa.

9. IloHATHE SKOHOMETPUUECKHX MOJIENEH, KlacCu(UKaIMs U TUIIBL.

10.Opranuzanusi npoiecca NOCTPOSHUS SKOHOMETPUUECKOTO MOJICTUPOBAHUS.

11.enwn u 3amauun crerudUKauyu SKOHOMETPHUIECKUX MOCIICH.

12.MeTonbl ot6opa (PakTOPOB IKOHOMETPHUECKIX MOAETICH.

13.AnpuopHbIe U anloCTePHOPHBIE MOAXOAbI K 0TOOPY (PaKTOpOB.

14.MeTtons! BeIOOpa (OPMBI YpaBHEHUS pErpecCu.

15.MHoroMepHbI€ CTaTUCTUYECKUE TPYNIUPOBKU. KiacTtepHbiii aHaus.

16.Meronuka npoBeAEHNS HEPAPXUUECKOTO KJIACTEPHOIO aHAJIN3A.

17.Meton HaMMEHBIINX KBAIPATOB.

18.Knaccudukamus perpecCHOHHBIX MOJCICH.

19.ITonsTHEe (DUKTUBHBIX MEPEMEHHBIX, UX MPUMEHEHUE B IKOHOMETPUUECKOM MOAEIUPOBAHUH.

20.ITpeanocbulku METO/Ia HAUMEHBIIIUX KBAJIPaTOB.

21.HecmemeHHOCTh, 3()()EKTUBHOCTD U COCTOSITENILHOCTh OILIEHOK IMapaMeTPOB PETPECCUHU.

22.I'oMOCKEeTaCTUYHOCTh U T€TEPOCKETACTUYHOCTh OCTATKOB.

23.TectupoBanue Mojesel Ha rerepockeaacTuuHoCcTh (Tect [onadenna-Kpanara).

24.ABTOKOppENIALNS OCTaTKOB.

25.MyJbTUKOJUIMHEAPHOCTh MEPEMEHHBIX.

26.MeTopl onpeeseHUsI U YCTPAHEHUS MYJIbTUKOUIMHEAPHOCTH.

27.006001IEHHBIN METO/T HAMMEHBIITUX KBAPATOB.

28.B3BelieHHbI METO/T HAMMEHBIITUX KBAIPaTOB.

29.XapakTepUCTUKU CTATUCTUYECKOM KOPPEKTHOCTH SKOHOMETPUYECKUX MOJEIEH.

30.Koppensauuu TMHEHHON NapHOW pErpeccHH.

31.Koppensuus mapHOi HETMHEHHON PErpeccum.

32.JIuneapu3aiys ypaBHEHHUS PETPECCUU U OLIEHKA Pe3yJIbTaTOB MOJICIUPOBAHMUS.

33.YacTHble ypaBHEHUS PETPECCHH.

34.MHoecTBEHHas! KOPPEIALMSL.

35.YacTHas Koppensius.

36.01eHKa aIeKBATHOCTH MOJIEIIH.

37.1IporHo3upoBaHuEe O JUHEUHOMY YPABHEHUIO PETPECCHH.

38.BpeMeHHbIE PAJIBL: OHITHE, KIACCUPUKAIIUSL.

39.KOMIOHEHTHBIN aHaIU3 PSIOB TUHAMHUKHU.

40.Crioco0Obl YCTAaHOBJICHUS HAIMYHSI TCHICHIINH B Py TUHAMUKH.

41.Metoasl onpeaesneHus: mapaMeTpoB YpaBHEHUS TPEHA.

42.MeToJ KOHEUHBIX Pa3HOCTEH.

43.'apMOHUYECKHI aHAIU3.

44 Meton nBeHaALlATH OpJIUHAT.

45.MeToabsl U3MEPEHUS YCTOMYMBOCTH TEHACHIMH AuHAMUKH (KodddumreHT panroB CrimpmeHa).

46.MonenupoBaHU€e TEHJEHIMHU psija AMHAMUKU MPU HAJTUYUHU CTPYKTYPHBIX U3MEHEHUH.

477.PerpecCMOHHBIN aHAJIN3 CBS3HBIX TUHAMUYECKHUX PSI/IOB.

48.ABTOKOppEIIALIAA BPEMEHHOIO psija.

49 Kpurepuii [lapbuna-Yorcona.

50.MeToabpl MCKIIIOUEHHS] ABTOKOPPEJSIUM (OTKIIOHEHUH OT TpPEHJa, MOCIEAOBATEIbHBIX PAa3HOCTEH,
BKJIFOUEHUS (paKkTOopa BpEeMEHH).

51.001mue NoHATHS O CUCTEMaX OAHOBPEMEHHBIX YPaBHEHUIA.

52.DopMBI CUCTEM YPABHEHHI.

53.CtpykTypHasi u ipuBeAeHHAs (hopMa MOJIEIH.

54 Ilpo6nema naeHTU(GUKAIIIN TTapaMETPOB CTPYKTYPHBIX YpaBHCHHH.

55.Heob6xonumoe 1 JOCTaTOYHOE yCIOBUE MACHTH(PHUKALINY.

56.MeTozp! OLIEHKH ITapaMeTpPOB CUCTEM yPaBHEHUH.

57.KocBEeHHBIN METO/I HAUMEHBIIUX KBAIPaTOB.

58.JIByX1maroBblii METOl HAUMEHBIIIUX KBAIPaTOB.

59.TpexmaroBslii METO/I HAUMEHBIIUX KBAIPaTOB.

60.IIpuMeHeHne cHCTEMBI SKOHOMETPUYECKUX YPABHEHH.



B okoHoMeTpuke paccMaTpuBarOTCS JBa Kjacca JIMHEHHBIX aANMpPOKCUMHUPYIOMNX  (QYyHKIUI
perpeccuu:

a) runepOonuyeckas M rmokazareibHasi;

0) cTeneHHas W NOKa3aTeIbHas;

B) apHas U MHOXKECTBEHHAS,

r) moxynorapupMuUecKasi ¥ CTETIeHHasI.

B monenu napHo# nuHelHOM perpeccun Y=o+ X+e ...

a) Y,& — Hecily4ailHble BEIMUMHBI, X — ClIy4yaiiHas BEJIMYUHA;

0) X — HecnyualiHas BeUYWHA, Y,€ — CIIy4allHbIC BEJTUYHHBL;

B) Y — IeTepMUHUpPOBaHHAs BEJIMYNHA, X, — CIIydyaliHble BETMUMHBI;

T) &~ JeTepMUHUPOBaHHAs BeTUYMHA, X,Y — CIIy4yaiHble BEIUYUHBI.

B ciywae HopManmpHOro pacrpezesieHusi OCTAaTKOB JMHEHHOW perpeccronHoi wmoaenu N(0;672)
OLIEHKU MTapaMeTPOB PETPECCUH, MOyYEHHbIE METOJJOM HAUMEHBIIIUX KBAIPATOB, ...

a) paBHBI HYJIIO;

0) pacnpeneneHsl 1o 3akoHy CThIOJCHTA;

B) IMEIOT HOPMAJILHOE paCIpe/ICICHUE;

T') paBHBI MEXIY COOO.

Jlnst oueHKH 3apa0OTHOM IUIaThl HEKOTOPOro pabOTHUKA HCHONB3YETCS CIEAYIOmas MOJEIb
Y i=atf 1 X ity 1 D i+y 2 C ity 3 S i+e i, rme Y 1 - 3apaboTHas mara -ro paboTHUKA; X 1 - OoOIIuit
CTax ero pabotel; D i - mepeMeHHas, MpUHUMArOIas 3Ha4eHue 1, ecnu pabOTHUK C BBICIIUM 00pa30BaHUEM
u 0 B mporuBHoM cnydae; C 1 - KoOIM4ecTBO JeTeil y paOoTHUKa; S 1 - mepeMeHHas, MpUHUMAIOMIAs
3HadyeHue 1, ecnu paboTtHHK MyxunHa u 0, ecnm sxkeHIuHA. CKOIbKO (PAaKTOPOB B MOJENHM HPEICTABICHO
(DUKTUBHBIMU ITE€PEMEHHBIMU?

DKOHOMETPUYECKOE MOJIEIMPOBAHUE 3aBHCHUMOCTH IO HEOJHOPOAHOH COBOKYITHOCTU JAHHBIX MOXKET
OCYILIECTBIISATHCS] HA OCHOBE ...

a) HEOTHOPOJHBIX CTaTUCTUUYECKUX TUIIOTE3;

0) pa3aeneHuss HEOAHOPOAHOM COBOKYITHOCTH JAHHBIX HAa OJJHOPOAHBIE;

B) UCIIOJIb30BAHUS CTAHJAPTU30BAaHHBIX NIEPEMEHHBIX;

T') UCIIONB30BaHUs (PUKTUBHBIX MEPEMEHHBIX.

OcCOoOeHHOCTh JKOHOMETPHKHM KaK MPHUKIAJAHOW HayKH 3aKiiodaeTcs B CYIIECTBYIOLIUX
B3aMMOCBA3E€H COLMAIBHO-PKOHOMMUYECKMX I[OKa3aTesiel, XapaKTepU3YIOIUX SBJICHUS, MpPOLECChl U HX
pe3yJIbTaThI.

a) CXeMaTUYECKOM ONMHUCAHUU;

0) KOJTMYECTBEHHOM H3MEpPEHHH;

B) KaUE€CTBEHHOM OIMCaHUM;

r) GOPMYITMPOBAaHUH TEOPHUH.

Ommbkoi cnenuduKayu YdKOHOMETPHUECKONH MOICIIA PETrPEeCCUH SBISETCS ...

a) HEBEPHBIN BHIOOP (POPMBI PErPECCHOHHON 3aBUCHMOCTH;

0) ornienka mapametpoB mpu nomomu MHK;

B) pacyeT MoKa3areyied KauecTBa MOJENEH;

T) YU4ET CIIy4ailHbIX (haKTOpPOB.

[Io naHHBIM aAHATUTUYECKOHM MM KOMOMHAIIMOHHOM TIPYNIHMPOBOK MOXKHO IOCTPOUTH  Tak
Ha3bIBAEMOE ...

a) TEOPETUUECKOE YPAaBHEHUE PETPECCUN;

0) SMIIUPUYECKOE YpaBHEHUE PETPECCHH;

B) JII000€ ypaBHEHUE PErPECCUU;

I') ypaBHEHHE MHO)KECTBEHHON PErpeccuu.

[Ipouenypa MHeapu3aluu YpaBHEHUM PETPECCUU TIPEICTABIICHA ...

a) orapuMUpPOBAHUEM;;

0) nonydeHueM (QyHKIUH, 0OpaTHON K UCXOIHOW MOJIENH;

B) OIICHMBAHWEM TapaMETPOB MHOKECTBEHHON PETPECCHH;

I') 3aMEHOM NIEPEMEHHBIX.

3azaum K 3K3aMeHy
3amada 1. Paccumraiite t-kpurepuit CtbromeHTa Ui mapamerpa a0 ypaBHEHHsI NApHOM pErpeccHuu
paBHoro 15,4, eciim M3BECTHO, YTO YMCIIO Y3JIOBBIX TO4EK paBHO 10, cpenHee KBagpaTUYECKOE OTKJIOHEHHE



(akrop-HOro mpusHaka - 3,16; ocraToyHasi AucIiepcHs pe3yJIbTaTUBHOIO MpHU3HAK — 5,7, obIias Aucrnepcus -
12,4.

3agaya 2. Paccuurtaiite t-xputepuit CrblomeHTa sl napaMmeTpa al ypaBHEHHS MapHOM perpeccuu
paBHoro 0,4, eciM M3BECTHO, YTO YMCIO Y3JIOBBIX TOUEK paBHO 12, cpenHee KBaJpaTHUECKOE OTKIOHEHHE
(dakropHOro mnpusHaka - 3,16; obmas gucrnepcusi pe3ylbTaTUBHOIO MPHU3HAK — 5,7, ocTaTouHas IUCIEpCHs -
2,4.

3amaua 3. Paccuwmraiite t-xputepmii CThlofeHTa Uil CBOOOJHOTO 4Yj€HA YPaBHCHHS ITapHOU
perpeccun paBHoro 15,4, ecam M3BECTHO, YTO YHUCIIO Y3JOBBIX TO4EeK paBHO 10, cpeaHee KBaapaTHUueCKOe
OTKJIOHEHHE (aKTOpPHOro mpu3HaK - 3,16; oOmias mucrnepcusi pe3ylbTaTUBHOIO MpU3HAK — 5,7, ocTaTOYHAs
nucniepcust - 1,4.

3anaya 4. Jlig mapHOro JWHEHHOrO ypaBHEHUS PErpecCHH MpHU JIBEHAIUATH HAOIOACHUSIX W3BECTHBI
clenyro-e 3HaueHus: y x=15, >'x2=85, > yx=125, Y'y=58, Y y2=120. Onpenenute napameTpbl ypaBHCHHSI
perpeccuu.

3amaga 5. Jlyjs mapHOTO YpaBHEHHUS PETPECCHU aNMpPOKCHUMHUPOBAHHOTO CTEMEHHOW (YHKIHMEH mpu
JIBE-HAJIIATH HAOIONEHUSX W3BECTHBI CIEAYyIOMME 3HaueHus: » X=15, Y X2=85, > VYX=125, Y V=58,
> V2=120. PaccuunTaiiTe mapaMeTpbl ypaBHEHHs PETPECCUH METOIOM OIPEICIIUTENCH.

3amava 6. Paccumraiite t-kpurepuit CtbroneHTa misa KodhHUIMEHTa KOPPEISAIUd YpaBHEHUS IMMapHOU
perpec-cuu, €ciM H3BECTHO, YTO YHUCIIO Y3JIOBBIX TOYEK paBHO 12, cpenHee KBaIpaTUYECKOE OTKJIOHEHHE
(akropHoro mpusHaka - 4,6; oOmas Aucrepcusl pe3yIbTATUBHOIO MpPHU3HAK — 5,7, ocTaTodHas AucHepcus -
1,4, koo durment nerepmunanuu — 0,81. Jlaiite XxapakTepucTHKY 3HAUMMOCTH ToKa3zartess, ecinu tk=2.2281.

3agauya 7. OuneHuTe 3HAYMMOCTh HMHJEKCAa JE€TepMUHAUMU Ha OcHOBe F-kputepus Puiiepa, eciau
W3BECTHO, YTO MapHBINH Kod(uimeHT koppensiuuu paBeH 0,6, uamekc nerepmuHanuu 0,36, YUCIO Y3IIOBBIX
Todyek — 12, oTHocuTenpHas omubOka ammpokcumanuu 9,7%, ¢dakropHas gucnepcus pe3yJbTaTUBHOTO
npu3Haka — 5,6.

Temwt nucomennvix padom (3cce, peghepamot, Kypcoswvie padomast u op.)



Tewmbl pedepatoB

1.
2.
3.
4.

[IpuunHHOCTB, perpeccus, koppensauus. ®opma u cuna cBs3u.

OCHOBHBIE TEOpETUYECKHE MPEATIOCHUIKN TPUMEHEHHS KOPPEISALMOHHOIO aHaJIN3a.

OCHOBHBIE TEOPETUUECKHE MTPENTOCHUIKH PUMEHEHUS PETPECCUOHHOIO aHaAIM3a.

Tunel Mozpenei: Mofenu BpEMEHHBIX Ps/IOB, PETPECCUOHHBIE MOJIENU C OJIHUM YPaBHEHHUEM,

CHUCTEMBI OJTHOBPEMEHHBIX YPaBHEHUM.

5.
6.
7.
8.

[TapHbIif perpecCHOHHBIN aHATU3.

CymHoCTh METO/1a HAUMEHBIINX KBaIPaToB.

Cratuctrueckasl IpoBepKa I'MIIOTE3bl O 3HAYMMOCTH KO3((UIIMEHTOB YpaBHEHUS PETPECCHU.
Jlunelinpiii k03¢ ¢uneHT koppensiun. CTaTUCTUYECKas MPOBEpKa 3HAYUMOCTH JIMHEHHOTO

KO3 HULMEHTA KOPPETIAIIUU.

9.
10.
1.
12.
KOppeJsiuun
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.
ocTaTKax
23.
24.
25.

Koaddumment nerepmunarum.
ITpoBepka anekBaTHOCTH OJHO(AKTOPHON PErpecCHOHHON MOJEIH.
MHOXECTBEHHAs! JTMHEWHAS PETPECCHS
Koppensuuonnsiii  ananus. [lapHple, dYacTHBIE W MHOXKECTBEHHBIE KOI(D(UIIMEHTHI

Henuneiinas perpeccus
Bubl 5KOHOMETpUUECKUX MOJIENIeH
Knaccudukanus nepeMeHHbIX B 9KOHOMETPUYECKUX MOJIEISIX
MeTo/b1 OLICHUBAHUS ApaMETPOB SIKOHOMETPUUECKUX MOJIEIeH
[Ipobrnema naeHTUPUKAIIMN B IKOHOMETPHUH
CucreMbl OTHOBPEMEHHBIX ypaBHEHUI
DKOHOMETpUYECKHEe MOAENHU ¢ (PUKTUBHBIMU IIEPEMEHHBIMU
MonenupoBaHrue OJTHOMEPHBIX BPEMEHHBIX PsIOB
MogenupoBaHue BPEMEHHBIX PSI0B MIPU HAJTMYUU CTPYKTYPHBIX U3MEHEHUN
OneHrBaHNEe TapaMeTPOB SKOHOMETPUYECKOM MOJAENM MNpU HAIUYUU aBTOKOPPEISIIIUU B

DKCHOHEHIIUAJIHOE CTJIAKMBAHKHE BO BPEMEHHBIX psJIax
Kiaccnueckast 06001ieHHas JIMHEWHAST MOJIETh MHOXKECTBEHHON PETpecCHu
JluneliHble perpecCMOHHbIE MOJEIM C TMEPEMEHHON CTPYKTypod (IOCTpOEHHE IJUHEHHOU

MOJIEJTH TI0 HEOTHOPOAHBIM PETPECCHOHHBIM JTAHHBIM)

26.
27.
28.
29.
30.

Henuuelinbie MOIEIN PErpeccuu U UX JIMHEApU3aLus
Monenn GuHapHOTO BBIOOpA (JIOTUT- U MTPOOUT-MOIEIIH )
[TpousBojicTBeHHBIE (DYHKIIMU U UX aHATH3

[IpumeHneHne 0600MEHHOTO METO/Ia HAMMEHBIIINX KBAPATOB
Kputepun knaccupukanuu TUIOB CTPYKTYPHBIX MOJAEIEH.
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