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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
TUIs 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
IPOTHOSUPYCT | 5koHOMUYECKHX MPOIECCOB HA MUKPO- H MAaKPOYPOBHE
TEHJICHIIUN UX
W3MEHEHUs
OIIK-6 Crnocoben | OTIK-6.3 3HaeT
MMOHUMATh npuHuuel | Mcnonszyer WHCTPYMEHTAJIBHBIX CPEJICTB i1 00pabOTKM aHaNIM3a U
paboThI COBPEMEHHBIX | IPOTPAMMHO- | CHCTEMATH3aI[uN UHPOPMAITHH




UH(POPMAITMOHHBIX

TEXHOJIOTUH
UCIIONB30BaTh WX
pereHus
npodeccuoHaIbHON
JIeSITeTbHOCTH.

TEXHHYECKHUE
U | cpeacTBa
1Uist | 00paboTKM
3a/1a4 | JaHHBIX B
npodeccuonan
BHOM
JIESITENLHOCTH

ymeer

Hcnonp3oBaTh aBTOMaTU3MPOBAHHBIE CUCTEMBI COOpA U
00pabOTKK HKOHOMHUYECKON MH(OpMAINH, UCIOIb30BaTh
BO3MOKHOCTH Excel Ha 6a30BOM ypoOBHE JJIsl OUCAHUS
JAHHBIX; UcToNb30BaTh Excel Ha 6a30BOM ypoBHE 1ist
MOCTPOCHHMS TPAaPUKOB M IUATrpPaMM; UCTIONb30BaTh PowerPoint
JUISL TIPE/ICTABIICHUSI Pe3yIbTaTOB UCCIIEOBAHUM.

BJIajJjeeT HaBbIKaMH

NPUMEHEHUEM MHCTPYMEHTAIBHBIX CPEICTB I 00paOOTKH,
aHaJIN3a U CUCTEMAaTH3aIlMU MH(OpMALUH

2. Hepeqeﬂb OICHOYHBIX CPEACTB MO JTUCHMILINHE

Ne HaumeHoBanue pasjena/TeMbl

CemecTtp

Koa nnaukatopoB

JIOCTYDKEHUS
KOMIIETEHIIN I

O11eHOYHOE CPEeICTBO
MIPOBEPKU PE3yJIhTaTOB
JIOCTHXKCHUS HHUKATOPOB
KOMITETEHITUH

1. |1 pa3men. DxoHOMETpHKA

1.1. | TeopeTndyeckne OCHOBBI 5KOHOMETPHIECKOTO HCCIIEOBAHIS

OI1K-2.2, OTIK-
2.3, OIIK-3.2,
OI1K-6.3

VYcrusii onpoc, Tect

HOILFOTOBK& 0a3bl

HUCCICa0BaHUA

3MHPIpPI‘IeCKOI7[ 9KOHOMETPUUICCKOI'O

1.2.

OI1K-2.2, OTIK-
2.3, OTK-3.2,
OITK-6.3

VYernsiii onpoc, Tect

1.3. | Cuenudukanus 3KOHOMETPUUECKHX MOJIEIIeH

OIIK-2.2, OTIK-
2.3, OIIK-3.2,
OIIK-6.3

VYernsiii onpoc, Tect

1.4. |KonrpomsHas Touka Nel

OI1K-2.2, OTIK-
2.3, OIIK-3.2,
OI1K-6.3

KonTponbshas padora

1.5. | Ouenka napaMeTpoB PErpeCCUOHHBIX YPaBHEHHUI

OI1K-2.2, OTIK-
2.3, OIK-3.2,
OITK-6.3

VYernsii onpoc, Tect

1.6. | Mnentudukanus napHeIX SJKOHOMETPHUYECKUX MOJIEIICH

OIIK-2.2, OTIK-
2.3, OIIK-3.2,
OIIK-6.3

VYernsiii onpoc, Tect

Wnentudukanms
Mozenen

MHOTO(aKTOPHBIX 9KOHOMETPHUYECKUX

1.7.

OI1K-2.2, OTIK-
2.3, OIIK-3.2,
OITK-6.3

VYerasii onpoc, Tect

1.8. | KonrponbHas Touka No2

OI1K-2.2, OTIK-
2.3, OTK-3.2,
OITK-6.3

KoHnTponbsHas padbora

OKOHOMETPUYECKUI aHamu3
HKOHOMHMYECKHX IIPOLIECCOB

JUHAMUKN couaJIbHO-

1.9.

OIIK-2.2, OIIK-
2.3, OIIK-3.2,
OIIK-6.3

VYerusiit onpoc, Tect




OTIK-2.2, OTIK-
1.10. | CucTeMbI 5KOHOMETPHYECKUX YPABHEHHUIH 5 2.3, OlK-3.2, Yernsiit onpoc, Teer
OIIK-6.3
OIIK-2.2, OIIK-
1.11. | KonrponsHas Touxa Ne3 5 2.3, OIIK-3.2, KonTtponsnas padora
OIIK-6.3
IIpomexyTo4Has arrecTanus 3a

3. OuenouHble cpeacTBa (OLEHOYHbIE MATEPHUAJIbI)

IIpuMmepHBIid  TIEpPEUEHD

MPOMEKYTOYHOU aTTeCTalluu

OLOCHOYHBIX CPCACTB IAJId TCKYIICTO KOHTPOJA  YCIICBACMOCTHU

u

Ne |HaumenoBanue
/T | OLIGHOYHOTO CPECTBA

Kpatkas xapakrepucruka [IpencraBieHne OLIEHOYHOTO CPEICTBA B
OLICHOYHOT'0 CPEJICTBA ¢donne (OueHouHbIE MaTEpUAIIbI)

Tekymuii KOHTPOIb

JIJ1s1 oLleHKM 3HAHUM

1 YcrTHblii onpoc

CpenctBo xkoHTpOns 3HaHUH | [lepeueHp BOPOCOB /7151 yCTHOTO OMpoca
CTYZIEHTOB,
CIIOCOOCTBYIOIIIEE
YCTaHOBJICHUIO
HETIOCPECTBEHHOTO
KOHTAKTa MEKIY
HpernoiaBaTeneM u
CTyZIEHTOM, B IIpolLiecce
KOTOPOT'0 IperoiaBaTelb
MOJTy4aeT IUPOKHE
BO3MOXXHOCTH JUJISl U3YyUCHHS
WH/IMBUIYATbHBIX
0COOEHHOCTEH yCBOCHUS
CTYICHTaMH y4eOHOTro

Mmarepuaa.
JU1s OLleHKH YMEHUHR
2 Kontponehas pabora CpencTBo npoBepKH KoMIIeKT KOHTPOJIbHBIX 3aJaHUH 1O
YMEHHUM IPUMEHSTh BapHaHTaM

MOJTyYCHHBIC 3HAHUS IS
pelieHus 3aaa4q
OIpeIeJICHHOr0 TUIA 10
TEME WU pa3ieiy

JIJ1s1 OlIeHKHM HAaBBIKOB

IIpoMexyTOoUuHas aTTecTaIys




3 3auer CpenctBo KOHTpoIs IlepedyeHb BONPOCOB K 3a4eTy
YCBOEHUS y4E€OHOr0
MaTepuana MpakTHYECKUX U
CEMUHAPCKUX 3aHIATHH,
YCIELTHOTO IPOX 0K IECHHUS
IIPaKTUK U BBIIIOJIHEHUS B
IPOLIECCE ITUX IMPAKTUK
BCEX Y4eOHBIX IOPYUYECHHI B
COOTBETCTBHH C
YTBEP>KICHHON
IIpOrpamMMon ¢
BBICTaBJICHUEM OLICHKH B
BUJIE «3aYTCHOY,
«HE3aYTEHO.

4. IlpuMepHbIil (POHI OLEHOYHBIX CPEACTB /JIsl MPOBEJIEHUS TEKYIIero KOHTPOJSA U NMPOMEKYTOYHOI
arTrecTaluy 00y4arUUXCs M0 JMCHHUILINHE (MOaYa10) '"IKoHOMeTpHUKa'"

Ilpumepnuie oyenounvie mamepuanvl 011 MEeKyuLe20 KOHMPOJia YCneeaemocmu

Tunosast KOHTPOJIbBHAS TOYKA

B skoHOMeTpuKe paccMaTpuBarOTCS JABa Kjlacca JMHEHHBIX — aNMPOKCHUMHUPYIOMMX — (QYHKIIHHA
perpeccuu:

a) runepOoIMUecKas M rmoka3aTesIbHas;

0) CTeIeHHAas W TIOKa3aTelIbHAS;

B) apHas U MHOXKECTBEHHAS,

r) monynorapuMuUYecKasi ¥ CTeTIeHHasI.

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

a) Y,& — HeciTyyaliHble BEeIMUMHBI, X — Clly4aiiHas BEJIUYHHA;

0) X — HeciyuaiiHas BeIUYWHA, Y,E — CIIydYalHbIC BEJTUYHHBL;

B) Y — IeTepMUHUPOBAHHAs BEJIMUMHA, X,€ — CTy4YaliHbIE BETMYUHBIL,

T) & JIETePMUHUPOBAHHAS BEJIMUMHA, X,Y — CIIy4ailHbIC BEJIMUUHEI.

B cinywyae HOpManmpHOro pacrpeiesneHus OCTAaTKOB JHMHEHHOW perpeccuoHHo wmogenu N(0;672)
OLIEHKU NTapaMeTPOB PETPECCUH, MOTyY€HHbIE METOJJOM HAUMEHBIIIUX KBAPATOB, ...

a) paBHbI HYJIIO;

0) pacripesenieHsl 1o 3akoHy CThIOJIEHTA;

B) UMEIOT HOPMAJIBHOE PACIIPENIETICHHUE;

T) paBHBI MEX1y COOOM.

Jlnsg  omeHKW 3apabOTHOM TIIaThl HEKOTOPOro paOOTHUKA WCMONB3YeTCs CIeAyIomas MOJENb
Y i=o+f 1 X i+y 1 D i+y 2 C i+y 3 S it+¢ i, tne Y _1 - 3apaboTHas miaTta -ro paboTHHKa; X 1 - OOIIMiA
CTax ero pabotel; D i - mepeMeHHas, MpUHUMAroas 3HaueHue 1, ecnu pabOTHUK C BBICIIUM 00pa3oBaHHEM
nu 0 B mporuBHOM ciydae; C 1 - KolmuyecTBO jeredl y paOoTHUKa; S 1 - mepeMeHHas, MpUHUMAIoIas
3HaueHue 1, ecnu paboTHUK MyxkunHAa W 0, ecnu keHmuHa. CKONbKO (DAKTOpOB B MOZAEIU MPEICTABICHO
(DUKTUBHBIMU NTEPEMEHHBIMU?

OKOHOMETPUYECKOE MOJEIMPOBAHME 3aBHCHUMOCTH IO HEOJHOPOAHOH COBOKYNHOCTU JAHHBIX MOXET
OCYILIECTBIISTHCS] HA OCHOBE ...

a) HEOTHOPOJHBIX CTATUCTHUUYECKUX TUIIOTE3;

0) pasneneHus HEOMHOPOAHONH COBOKYITHOCTH JAHHBIX HA OJHOPOJHEIE;

B) MCIIOJIb30BAHUS CTaHIAPTU30BAHHBIX NIEPEMEHHBIX;

I') UCIIOJIb30BaHUs (PUKTUBHBIX MEPEMEHHBIX.

OCOOEHHOCTh 3KOHOMETPUKHM Kak MPHUKIAJAHOM HayKH 3aKiodaeTcs B CYLIECTBYIOLINX
B3aMMOCBS3€M COIMAbHO-)KOHOMUYECKUX IIOKa3aTesei, XapakTepu3YIOIIUX SBJICHUS, MPOLECChl M HUX
pE3yJIbTaThI.

a) CXeMaTUYeCKOM ONMHUCAHUU;

0) KOJTMYECTBEHHOM H3MEpPEHHH;

B) KQUECTBCHHOM OIHMCaHUM,

r) GOpMYIMPOBAHUH TEOPHUH.

Ommbkoil cienu@uKay 3JKOHOMETPUUECKONH MOJIETN PETPECCUU SBIISETCS ...
a) HEBEPHBIN BEIOOP (POPMBI PErPECCHOHHON 3aBUCHMOCTH;



0) orieHka mapametpoB mpu nomomu MHK;
B) pacyeT Mokasareyiel KauecTBa MOJIENeil;
T) YUYET CIIy4aiiHbIX (haKTOpPOB.

[lo paHHBIM aHATUTUYECKOW WM KOMOWHAIMOHHOW TPYIIIMPOBOK MOXHO IOCTPOUTH  TaK

Ha3bIBAEMOC ...
a) TEOPETHUECKOE YPaBHEHUE PErpecCui;
0) SMIIUPHYECKOE ypaBHEHHUE PETPECCHU;
B) JII000€ ypaBHEHUE PErPECCUU;
T) ypaBHEHHE MHO)KECTBECHHOW PErpecCuu.
[Tpouenypa nuHeapu3aliy ypaBHEHHN PETPECCUU MTPEICTABIICHA . ..
a) orapu(MUPOBAHUEM;
0) momyueHueM (QyHKIIUH, OOPATHON K HCXOTHOW MOJEIH;
B) OIICHUBAaHUEM T1apaMETPOB MHOKECTBEHHOM PETPECCHH;
I') 3aMEHOM NIEPEMEHHBIX.

TumoBasi MPaKTUKO-OPUEHTUPOBAHHAS 3a/1a4a PEIPOAYKTUBHOTO YPOBHS
(orieHka ymMeHui — max 7 0ajuioB):

JUis ypaBHEHMsI MHOXKECTBEHHOW perpeccun y x=a O+a 1-x l+a 2-x 2 B coorBerctBuu ¢ MHK

TIOCTPOEHA CIIEIYIOIIasi CUCTEMa HOPMAIIbHBIX YPaBHEHUIA:
(J36=14a_0+21a_1+52a 2,@89=21a 0+11a_1+43a 2,@112=52a 0+43a_1+75a 2.)
3anucaTh MaTpPUILy JUI HAXOXKICHUS YaCTHOTO OIPEIeNIUTeNs Ui napamerpa a_|.
TumoBasi MPaKTUKO-OPUCHTUPOBAHHAS 3a/1a4a PEKOHCTPYKTHBHOTO YPOBHSI
(orrenka HaBBIKOB — max 10 6asioB):

JIns JTUHEWHOro TAapHOrO YpaBHEHUS pETrpeccMd TMpH  NATHAIANATH HAONIOACHUSX W3BECTHBI

CICIyIONINEe 3HAYCHHUS: x=112,>"01x"2

z

Kommuiekt BompocoB i codece1oBaHus

Tema 1. TeopeTnueckne 0CHOBBI SKOHOMETPUYECKOTO HUCCIIET0BAHUS

. DKOHOMETpHUKA KaK HayKa.

. IIpeaMer 5KOHOMETPUKHU.

. Llenn s5KOHOMETPHKHU.

. 3a1a4u SIKOHOMETPUKH.

. Kputepun n npuHIUIIBI 5KOHOMETPUKH.

. DTaIbl 3KOHOMETPUUYECKOIO MOAEIUPOBAHUS.

. OGiee mpenacTaBieHUEe O AETEPMUHUPOBAHHBIX M CTOXaCTHYECKUX IMpOoIeccax.
. O011iee MOHATHE YKOHOMETPHUUECKUX MOENEH, UX TUIIBL.

9. Mozenu BpeMEHHBIX PSIOB.

10. Perpeccust Mozienu ¢ OIHUM YpaBHEHHUEM.

Tewma 2. [logroroBka smMnupuieckor 6a3pl IKOHOMETPUIECKOTO HCCIIEIOBAHMS
. BpemeHHBIE CTPYKTYpHBIE PSbI TAHHBIX.

. MeTtopl arperupoBaHusl CTAaTUCTUYECKUX JTAHHBIX.

. AZICKBaTHOCTh U COTJIACOBAHHOCTh MCXOJHOW MH(OPMAIIHH.

. [IpuMeHeHre OTHOCUTEIBHBIX TOKA3aTeIeH U CPEHUX BEIUYHH.

. KomOuanpoBanue nuHaMu4eckux (pakTopos.

. UaTepnonauuonnsiii MeTof Jlarpamxa.

. OLieHKa NOrpelIHOCTH UHTEPIOJIALNH.

. MeToapl KJIaCTEpHOrO aHAIN3a.

9. Anroput™mbl Kiaccu(UKAIUN JTaHHBIX.

10. Anroput™ MEpapXu4eCcKoro KJIacTEPHOro aHaJIM3a.

Tema 3. Crierudukanys SKOHOMETPUUECKUX Mojienen

1. llenu u 3amaun crienupUKauu SKOHOMETPUIECKUX MOJIEICH.

2. Opranu3zanus npouecca NoCTpOEHHsI SKOHOMETPUUECKOTO MOJIETMPOBAHMS.
3. Cneunduxanust Mmoaenei napHoil perpeccuu.

4. Ctpateruu crieriupuKaliu YJKOHOMETPHUECKUX MOEIeH.

0 JONWn B~ WK —
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5. Kputepuu kayectBa cieniuuKaIii 3JKOHOMETPUIECKUX MOJIEIEH.

6. Metozp! BeIOOpa BUAA alllIPOKCUMUPYIOMIEH (DyHKITHH.

7. OCHOBHBIE KJIACCHI allITPOKCUMHPYIOMIUX (DYHKITHIA.

8. MeTonbl otO0opa (PakTOPOB IKOHOMETPUUYECKHX MOJIETICH.

9. ConeprkaTenbHbIi U KOJNMYECTBEHHBIA aHAIN3 IEPEMEHHBIX.

10. AnpropHBI€ U arlOCTEPUOPHBIE MOAXO0ABI K 0TOOPY (PaKTOpOB.

Tema 4. OrieHka mapaMeTpoB PErPECCUOHHBIX YPABHEHMI

1.PerpeccuoHHbIN 3KOHOMETPUYECKUN aHANIN3: TIOHATUS U 3a]]a4H.

2.MeTon HaMMEHBIIUX KBaJApaTOB.

3.HenuHueiinble perpeccuu Mo BKIIOYEHHBIM ITE€PEMEHHBIM.

4.HenuHeiiHble perpeccuu 1o OLEHUBAEMbIM [TapaMeTpam.

S.HenuHeliHbIe perpeccuy BHYTPEHHE HEITMHENHBIX 110 OLIEHUBAEMBIM IIapAMETPaM.
6.0011e MOHATUS U IPUMEHEHHE (PUKTUBHBIX MEPEMEHHBIX.

7. JAuxoTromMuyeckre (HPUKTUBHBIC TIEPEMEHHBIE.

8.Ilpeanochulku MeTo/1a HAUMEHBIINX KBAIPaTOB.

9. Kpurepun HecMEeEHHOCTH, 3PPEKTUBHOCTH U COCTOATEIILHOCTH OICHKH ITapaMeTpOB
10.'omoCKe1TaCTUYHOCTD U T'€TEPOCKENACTUYHOCTh OCTAaTKOB.

11.TectupoBanue mMozenei Ha reTepockeaacTHuHOCTh (Tect ['onadenna-KBanara).
12.ABTOKOppEISIUS (AaBTOPETPECCHS) OCTATKOB.

13.MybTUKOJIJIMHEAPHOCTD [1€PEMEHHBIX.

14.Kputepuii onpeaeneHus MyJIbTUKOJUIMHEAPHOCTH.

15.Metoapl ycTpaHEHHs] MYJIbTUKONIMHEAPHOCTH.

16.0600IEHHBIN METO/T HAMMEHBIITNX KBAPATOB.

17.B3BelieHHbI METO/T HAMMEHBIITNX KBAJPATOB.

Tewma 5. Unertudukanus mapHbIX dKOHOMETPUUECKUX MOJIeeH
1.XapakTepuCTUKN CTaTUCTUYECKON KOPPEKTHOCTH SKOHOMETPHUUECKUX MOJEINIEH.
2.CrangapTHas ommOKa ypaBHEHUS PETPECCHH.

3.01eHKa CymEecTBEHHOCTH KO (UIIMEHTOB PErpeccuu.

4.Pacy€T k03D PUITMEHTOB KOPPEISALNH JJI TUHEWHOTO YPaBHEHUS IMAPHOU CBSI3H.
5.0nenka k03 PpUIMEHTOB JeTePMHUHAILINH JUTS TMHEHHOTO ypaBHEHUS MAPHON CBS3H.
6.JluciepCUOHHBIN aHAIIN3.

7.t-xputepuii CThIOAEHTA JJIs1 OLIEHKH 3HAYUMOCTH KO3(pPHILIMEHTa KOPPEISAILIUH.
8.01eHKa 3HaunMocTH Mozenu 1o F-kputepuro duriepa.

9.IlporuosupoBaHue MO MOJENN MMAPHON JTUHENHOIN perpeccuu.

10.0nieHKa aeKBaTHOCTH JIMHEHHOW MapHOM pErpeccum.

Tema 6. neHTuduKanys MHOrOQpakTOPHBIX SKOHOMETPHUUYECKHX MOAETeH
1.OueHka NpakTUYEeCKOM 3HAYUMOCTH MOJIENIM MHO>KECTBEHHON PErpecCHH.
2.PacyeT uHIEKCAa MHOXKECTBEHHON KOPPEIISIIIUU.

3.MeToauka NOCTPOCHUSI MHIEKCA MHOKECTBEHHOW JI€TEPMHUHAIIAH.
4.CKOppEeKTUPOBAaHHBIN MHACKC JETEPMHUHALIIH.

5.Cpennue yactHbie KOO(PPHUITMEHTHI 37TaCTHIHOCTH.

6.YacTHble ypaBHEHUS PETPECCUH.

7.Metonbl otOopa (HaKTOpOB IsI MHOKECTBEHHOM PErPECCHUH.
8.Cranmaptu3oBaHHble []-KO3()PHUIIUEHTHI.

9.Ilopuuonnbie KodhGHUITMEHTHI TETEPMUHAIINHN.

10.MHiekchl YaCTHOM KOPPEIISALIUH.

11.01nieHKa 3HAUMMOCTH YPaBHEHUSI MHOKECTBEHHOM perpeccuu ¢ moMmoupto F-kputeputo Ouinepa.
12.01ueHka afieKBaTHOCTH MOJIeJIeld MHOXECTBEHHOM PErpecCuu.

Tema 7. DKOHOMETPUYECKUN aHAIU3 TMHAMUKHU COLMATIbHO-9KOHOMUYECKUX MPOIECCOB
1.AHanu3 npou3BOJCTBA U U3JIEPIKEK.

2.11pou3BOACTBEHHbIE (PYHKIIMU U UX THUIIBI.

3.CBoiicTBa MPOU3BOACTBEHHBIX (DYHKIMN U X BUJBI.

4.IlpousBoacteennas ¢yukmus Koboa-/lyrmaca.

5.DYyHKUNH U3EPHKEK.

6.OKOHOMETPUYECKUI aHAIN3 CIIPOCa U MPEIIOKECHHUS.

7.AHanu3 UHBECTUIIMI U OCHOBHBIX (DOH[IOB.



8.UccnenoBanre AeTEpPMUHAHT SKOHOMHYECKOTO POCTA.
9.Mopnenu 3HIOTEHHBIX U3MEHEHUI TEXHOJIOTUH.
10.Mojenn MHHOBAIIMOHHOTO SKOHOMHYECKOTO POCTa.
Tema 8. Cructembl SKOHOMETPUUECKUX yYpPaBHEHUIN
1.0061re MoHATHS 0 CUCTEMaX OJHOBPEMEHHBIX YpaBHEHUH, HEOOXOIUMOCTh MX HCITOJIb30BAHMUS.
2.CocTaBIsIIOLIIME CUCTEMBI OTHOBPEMEHHBIX YpaBHEHUII.
3.®DopMBI IPEJCTABICHUS CUCTEMBI OJTHOBPEMEHHBIX YPaBHCHHM.
4.CoCTOSTENIBHOCTh U HECMEILIEHHOCTh OIICHOK CUCTEMBbI OJJHOBPEMEHHBIX YPaBHEHUM.
5. neHTudukaius cuCTeMbl OTHOBPEMEHHBIX YPaBHCHHIA.
6.Metozp! onleHKH K03(h(PUIIMEHTOB perpeccHu B CTPYKTYPHOU MOAEIIH.
7.KocBEeHHBIN METO HAUMEHBIIINX KBAIPaTOB.
8.JIByXI11aroBbIii METO/ HAUMEHBIIIUX KBAIPATOB.
9.TpexmaroBblii METOJ HAMMEHBIIIUX KBAIPATOB.
10.ITpuMeHeHnEe CUCTEMBI IKOHOMETPUUYECKUX YPaBHEHUM
Ilpumepnvle ouenounvle mamepuansl
07151 RPOBEOEHUA NPOMENCYMOUHOU ammecmauuu (3auem, IK3ameH)
nO UMO2am 0ce0eHuUs OUCYUNIUHBL (MOOY)

Bonpocs! k 3x3aMeny:

. DOKOHOMETpHKA KaK HayKa: IpeIMET, LIeIH, 3a1a4u.

. [lonroroBka craTucTuyeckor 06a3bl IKOHOMETPUUECKOTO HCCIIEIOBAHMUS.

. Kputepuu u npuHIUIIBI 5KOHOMETPUKH.

. DTarbl 5KOHOMETPUYECKOTO MOAETUPOBAHUSI.

. Ob1ee npencTaBieHUe O IETEPMUHUPOBAHHBIX M CTOXACTHUECKUX MPOLECCaXx.

. MeTozbl IpOorHo3upoBaHusl.

. [lonsiTue, 3a1aun U METOJIbI UHTEPIIOISALIUH.

. UaTepnonauuonnsiii MeTof Jlarpamxa.

9. IloHsiTHE SKOHOMETPUYECKUX MOJIENIEH, KITacCCU(pUKAINS U THIIbI.
10.Opranuzanus mpoiecca moCTPOSHUs] IKOHOMETPUUECKOTO MOJEIUPOBAHUS.
11.Ienn u 3agaun cienupUKaIA SKOHOMETPUIECKUX MOJIEINIEH.

12.Metoasr oTr6opa GhaKTOpOB IKOHOMETPHUECKUX MOJICIICH.

13.AnpropHBIe U allOCTEPHOPHBIE MOIXO/bI K 0TOOPY (haKTOPOB.

14.Metoasr BeIOOpa (hOpMBI YpaBHEHHUS PETPECCHH.

15.MHoromepHsle cTaTUCTUYECKHE TPYNIUPOBKU. KiacTepHblii aHanu3.
16.Metoauka npoBeICHUSI HEPAPXUUYECKOTO KIIACTEPHOrO aHAJIN3a.

17.MeTon HaMMEHBIITUX KBAIPATOB.

18.Kiaccudukanust perpecCHOHHBIX MOJIEICH.

19.ITonsTHEe (DUKTUBHBIX MEPEMEHHBIX, UX IPUMEHEHUE B IKOHOMETPHUECKOM MOACITUPOBAHUU.
20.ITpeanochlIk MeTOAa HAMMEHBIIINX KBAJIPATOB.

21.HecMmereHHOCTb, 3()()EKTUBHOCTD M COCTOSATENILHOCTD OLICHOK MapaMeTPOB PErpecCHH.
22.1'0MOCKEJaCTUYHOCTh U F€TEPOCKETACTUYHOCTh OCTATKOB.

23.TectupoBanue Mojeneil Ha reTepockenacTuaHocTh (Tect [onndenna-Kpannara).
24. ABTOKOppETALIMS OCTATKOB.

25.MyJbTUKOIJIMHEAPHOCTh NI€PEMEHHBIX.

26.MeToapl onpeAeeHus U yCTPAHEHUS MYJIbTUKOJUIMHEAPHOCTH.
27.006001IEHHBII METOJIT HAUMEHBIITNX KBAIPaTOB.

28.B3BelIeHHbIN METO/T HAMMEHBIIUX KBaJpaToB.

29.XapaKTepUCTUKN CTATUCTUYECKON KOPPEKTHOCTH YKOHOMETPUUECKUX MOZAEIEN.
30.Koppensiuuu TMHEHHON MapHOW PETrpecCUu.

31.Koppensauus napHoil HEIMHEWHOW pPErpecCcUi.

32.JIuHeapu3zanusi ypaBHEHHS PETPECCUM U OIIEHKA PE3YJIbTaTOB MOJIECIUPOBAHMS.
33.YacTHblE ypaBHEHUS PETPECCUMU.

34 MHOXECTBEHHAs1 KOPPEIISIIUAL.

35.YacTHas Koppensauus.

36.011eHKa aIEKBATHOCTH MOJCITH.

37.1IporHo3upoBaHue M0 JIMHEHHOMY YPAaBHEHUIO PETPECCHHU.

38.BpeMeHHbIC pSbI: IOHATHE, KIIaCCU(PUKAIINS.

03N LN KW~



39.KOMIOHEHTHBIN aHaAIU3 PSIOB TMHAMUKH.

40.Crioco0b! yCTaHOBJIEHUS HAJMYMSI TEHIACHIMH B Py TUHAMUKH.

41.Metonbl onpeaeneHus MapaMeTpoB YpaBHEHHs TPEH IA.

42.MeTo KOHEUHBIX Pa3HOCTEH.

43.'apMOHUYECKUI aHATU3.

44 Meton nBeHAALATH OPJIUHAT.

45.MeToapl U3MEPEHUS YCTOMYMBOCTH TEHACHIMEN AuHAMUKH (KodddumueHT panroB CrimpmeHa).

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

4’7.PerpecCOHHBII aHAIN3 CBA3HBIX JUHAMUYECKUX PSI/IOB.

48.ABTOKOppEIISIUS BPEMEHHOTO psija.

49 Kpurepuii Jlapbuna-Yorcona.

50.MeTroapl MCKIIOYEHMSI aBTOKOPPEISALUU (OTKIOHEHUH OT TPEHJA, MOCJIEOBATENbHBIX pPa3HOCTEH,
BKJIFOUEHUS (DAKTOpA BPEMEHH ).

51.0011ue NoHATHS 0 cUCTEMAaX OJHOBPEMEHHBIX YpPaBHEHUM.

52.DopMBI CUCTEM YpaBHEHHM.

53.CtpykTypHasi u ipuBeAeHHAs (hopMa MOJICITH.

54.Ilpobnema naeHTUGUKAITMN TTapaMETPOB CTPYKTYPHBIX YpaBHEHHH.

55.Heob6xomumoe 1 JOCTaTOYHOE yCIOBUE MACHTH(HUKALINY.

56.MeTtozpbl OLIEHKH MapaMeTPOB CUCTEM YPaBHEHUM.

57.KocBeHHbII METO/I HAUMEHBIIUX KBaJAPaTOB.

58./IByx11aroBblii METOl HAMMEHBIIIUX KBAIPaTOB.

59.TpexmaroBblii METO/I HAUMEHBIIUX KBAIPATOB.

60.IIprmeHeHre CucTeMbl SKOHOMETPUUYECKUX YPaBHEHUM.

B oskoHOMeTpuKe paccMmaTpuBarOTCS JABa Kjlacca JIMHEHHBIX — aNMPOKCHUMHPYIOMMX — (QYHKIIHHA
perpeccuu:

a) runiepOoIMYecKas ¥ roka3aTelIbHas;

0) cTeneHHas W OKa3aTeabHas;

B) apHas U MHOXKECTBEHHAs,

r) noxynorapupmMuuecKasi ¥ CTeIIeHHasl.

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

a) Y,& — Heclly4aiiHble BEJIMUUHBL, X — CcIy4yaiiHas BEJIMUMHA;

0) X — HecnyuaiiHas BeIUYWHA, Y,€ — CIIydYalHbIC BEJTUYHHBL;

B) Y — IeTepMUHUpPOBaHHAs BEJIMYNHA, X, — CIIy4yaliHble BEJTMYHHBI;

) &~ JIETEPMUHUPOBAHHAS BEJIMUMHA, X,Y — CIIydailHbIC BEJIMUMHBI.

B cinywae HopManmpHOro pacrpeesieHus OCTAaTKOB JHMHEHHOW perpeccuoHHo wmogenu N(0;672)
OLIEHKU MTapaMEeTPOB PETPECCUU, MOTyYeHHbIE METOJJOM HAUMEHBIIIUX KBAPATOB, ...

a) paBHBI HYJIIO;

0) pacrtipenenieHsl 1o 3akoHy CThIOJIEHTA;

B) UMEIOT HOPMAJILHOE PACIIPENEICHHUE;

T') paBHBI MEXIY COOOI.

Jlns oueHkH 3apa0OTHOM IUIaThl HEKOTOPOro pabOTHUKA HCHONB3YETCs CIEAYIOmas MOJEIb
Y i=otf 1 X ity 1 D i+y 2 C ity 3 S it+e i, rme Y 1 - 3apaboTHas miara -ro paboTHUKA; X 1 - OoOmIuit
cTax ero paborel; D i - mepeMeHHas, NpUHUMAIOIIAs 3HaUYeHue 1, ecnu pabOTHUK C BBICIIMM O0pa30BaHUEM
nu 0 B mporuBHOM ciydae; C 1 - KOTMYECTBO JeTel y paboTHWKA, S 1 - IEepeMeHHas, NMPUHUMAOoIIas
3HadyeHue 1, ecnu paboTHUK MyxunHa u 0, ecnu sxkeHIuHA. CKOIbKO (PAaKTOPOB B MOJENM NPEICTABICHO
(DUKTUBHBIMU NTE€PEMEHHBIMU?

OKOHOMETPUYECKOE MOJIEIMPOBAHUE 3aBUCHUMOCTU IO HEOJHOPOAHOH COBOKYITHOCTU JAHHBIX MOXKET
OCYILIECTBIISTHCSI HA OCHOBE ...

a) HEOTHOPOJHBIX CTATUCTUUECKUX TUIIOTE3;

0) pasneneHus HEOMHOPOIHONH COBOKYITHOCTH JaHHBIX HA OJTHOPOJIHEIE;

B) MCIIOJIb30BAHUS CTAHIaPTU30BAHHBIX MEPEMEHHBIX;

T') UCIIONb30BaHUs (PUKTUBHBIX MEPEMEHHBIX.

OcCoOeHHOCTh JKOHOMETPHKHM KaK MPHUKIAJAHOW HAayKH 3aKiiodaeTcs B CYIIECTBYIOLINX
B3aMMOCBS3€M COIMANbHO-)KOHOMUYECKUX IIOKa3aTesei, XapakTepu3YIOIIUX SBJICHUS, MPOLECChl M HUX
pE3yJIbTaTHI.



a) CXeMaTHUYECKOM OIMUCAHHH;

0) KOJTMYECTBEHHOM H3MEpPEHHH;

B) KAYECTBEHHOM OIHCAHUWY;

r) GOPMYITHMPOBAaHUH TEOPHUH.

Ommbkoii cienu@uKay 5JKOHOMETPUYECKOH MOJIETH PETPECCUU SBISETCS ...

a) HeBEPHBII BEIOOP POPMBI PETPECCUOHHON 3aBUCUMOCTH,

0) ornienka mapametpoB npu nomomu MHK;

B) pacyeT MokKasareseld KauecTBa MOJENEH;

T) YUYET CIIy4ailHbIX (haKTOpPOB.

[lo paHHBIM aHATUTUYECKOW WM KOMOMHAIMOHHOW TPYIIIMPOBOK MOXHO IOCTPOUTH  TaK
Ha3bIBAEMOE ...

a) TEOPETHUECKOE YPaBHEHUE PErpecCui;

0) SMIUpPUYECKOE YpaBHEHHE PErPECCHH;

B) JII000€ ypaBHEHHE PErPECCUU;

') ypaBHEHHE MHOXKECTBEHHOIN PErpecCcHm.

[Tpouenypa nuHeapu3aliy ypaBHEHUN PETPECCUU MTPEICTABIICHA ...

a) jorapu(MHUpPOBAHUEM;

0) momyueHrueM (yHKIIUH, OOPATHON K HCXOTHOW MOJIEIH;

B) OLICHUBAHUEM MaPaMETPOB MHO)KECTBEHHON PETpecCcuu;

I') 3aMEHOM NIEPEMEHHBIX.

3anaum K 3K3aMeHy

3agaya 1. Paccumraiite t-xputepuit CrbromeHTa sl napameTpa a0 ypaBHEHHSI MApHOM pPErpeccuu
paBHoro 15,4, eciin M3BECTHO, YTO YMCIIO Y3JIOBBIX TO4eK paBHO 10, cpenHee KBagpaTU4YECKOE OTKJIOHEHHE
(hakTop-HOro Tpu3HaKa - 3,16; ocraTouyHas MUCTIEPCUs PE3YyJbTAaTUBHOTO TMpPHU3HAK — 5,7, 00IIast qucrepcus -
12.,4.

3agaya 2. Paccuurtaiite t-xputepuit CrblomeHTa isi napaMmeTpa al ypaBHEHHS MapHOM pPErpeccuu
paBHoro 0,4, ecinM M3BECTHO, YTO YMCIO Y3JIOBBIX TOUEK paBHO 12, cperHee KBaJpaTHUECKOE OTKIOHEHHE
(axkTopHOro mpuszHaka - 3,16; oOmiast aucrepcus pe3yJbTaTUBHOTO MPHU3HAK — 5,7, OocTaTOuyHAas AUCTIEPCHS -
2,4.

3amaua 3. Paccuuraiite t-xputepmii CThlofeHTa Ui CBOOOJHOTO 4Yj€HAa YPaBHEGHHS IapHOU
perpeccun paBHoro 15,4, ecim M3BECTHO, YTO YMCIO Y3JIOBBIX TO4eK paBHO 10, cpenHee KBaapaTHUECKOE
OTKJIOHEHHE (aKTOpHOro Mpu3HaK - 3,16; oOmias aucmepcusi pe3yJbTaTUBHOIO MpPH3HAK — 5,7, ocTaToyHas
nucnepcust - 1,4.

3amaua 4. Jlyisi mapHOTO JIMHEWHOTO YpaBHEHUS PETPECCHH TPU JIBEHAIIATH HAOJIONCHUSX W3BECTHBI
cienyro-ue 3HaueHus: y x=15, > x2=85, > yx=125, >'y=58, >y2=120. Onpenenute napameTpbl ypaBHCHHS
perpeccum.

3amaua 5. [lnsg mapHOro ypaBHEHHS PErpeccud anmnpOKCHMHUPOBAHHOIO CTENEHHOM (yHKIMEH mpu
JIBE-HAJIIATH HAOIONEHUSX W3BECTHBI CIEAYyIOMKMe 3HaueHus: » X=15, Y X2=85, > VX=125, Y V=58,
> V2=120. PaccuuTaiiTe mapameTpbl ypaBHEHHs PETPECCUH METOIOM OIPEACIIUTENCH.

3amaua 6. Paccuwmraiite t-kpurepuii CtbroneHTa Aisd KodhHUIIMEHTa KOPPEISIUUd YpaBHEHUS MMapHOU
perpec-cuu, €ciIM H3BECTHO, YTO YHUCIIO Y3JIOBBIX TOYEK paBHO 12, cpenHee KBaApaTUYECKOE OTKJIOHEHHE
(akTopHOrO TpHU3HaKa - 4,6; oOmias JUCHIEPCHsT PE3yJIbTATUBHOIO MpPH3HAK — 5,7, OCTaTOYHAs IUCIIEPCHUS -
1,4, koo durnment nerepmunanuu — 0,81. Jlaiite XxapakTepucTUKY 3HAUMMOCTH TOoKa3aress, ecinu tk=2.2281.

3agaya 7. OueHWTE 3HAYMMOCTh HHJEKCAa JI€TEpMHHAIMM Ha OCHOBe F-kpurepus Puiiepa, eciau
M3BECTHO, YTO MapHbIA Kod(duuueHT koppensuun paseH 0,6, nnaekc aerepmuHanmu 0,36, 4UCIO y3JI0BBIX
Todyek — 12, oTHocuTenpHas omuOka anmpokcumanuu 9,7%, ¢dakropHas gucnepcus pe3ysbTaTUBHOIO
npusHaka — 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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