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1. IEJIM OCBOEHMSI YYEBHOM JJUCIIATLIIMHBI

Ieabl0 gaHHOTO Kypca SBISETCSA YyIIyOJIEHHOE H3y4YEeHHE CTyAECHTAMH  METOJOB
3KOHOM€TpH'—IeCKOI‘O MOIICHI/IpOBaHI/ISI, CIICHHUAJIBHBIX BHU0B MOIICJICﬁ, CHOCOGOB nx
napaMeTpHu3aliy M aHaju3a aJeKBaTHOCTH, a TakKK€ OCBOCHHE CTYJAEHTaMH IPHEMOB H
CPEICTB TMPOBEACHUS 3KOHOMETPHUYECKOTO HCCIICIOBAHUS CTATUCTHUYCCKUX JaHHBIX U
9KOHOMMYECKHUX IMOKAa3aTescii, BEpHOM MHTEPIPETAIMH ITOJYIEHHBIX HA MOJCIIH PE3YIbTATOB.

3ajgaun U3y4yeHHs JaHHOTO Kypca:

- pacIIupeHne U yriryoJeHHue TEOPETHYCCKUX 3HAHUI CTYAEHTOB O Ka4eCTBEHHBIX
0CO6€HHOCTHX OKOHOMHUYCCKHUX N COIUAJIBHBIX CUCTEM, KOJIMYCCTBCHHBIX B3aUMOCBA3AX U
3aKOHOMEPHOCTSIX UX Pa3BUTHS;

- OBJIQJICHUE CTYJACHTAMU METOJI0JIOTUEH ¥ METOJIUKON ITOCTPOCHUS, aHATIN3a U
PUMEHEHHUS YKOHOMETPUUYCCKUX MOJIENICH KaK /I aHAIM3a COCTOSHUS, TaK U JUISI OL[CHKH
HepCHCKTI/IB pa3BI/ITI/I$I I/ICCJIGI[yeMI)IX CHUCTEM,

- W3y4YeHHE CTyACHTaMH HauOojee TUIHUYHBIX MOJEIEeH U TOJy4YCHHE HABBIKOB
MPAKTUYECKON pabOThI C HUMH.

- CAMOCTOSITEJILHOTO TIOMCKAa OTBETOB HA BaXKHBIC BOMPOCHI PAa3BUTHE HAYKH |
00pa3zoBaHws;

- HCCIIEOBATEIbCKON JEATEILHOCTH B O0JACTH IOMCKAa  (PAKTOPOB CTAaHOBJICHHS
MHHOBAIMOHHOI'O OOIIECTBA,;

- WHHOBAI[MOHHOW JESTEIbHOCTH MPH  [MOJYYCHHH HOBOTO 3HAHHUSA W PEIICHHH
HECTAHAAPTHBIX CUTYALINH;

- BBIOOpa MHHOBAI[MOHHBIX TEXHOJOTHI 00YUEHHS B3POCIIBIX;

- (opmupoBaHue COOCTBEHHOW apryMEHTHPOBAHHOW TO3WIMH TPH aHAIM3E MPOOJIeM
yIPaBJICHUS HHHOBAI[HOHHBIMHU TTPOIECCAMH.

2. MECTO YYEBHOM JJUCHHUIIJIMHBI B CTPYKTYPE OIIOII BO

Jucuumnirza « 9KOHOMETpHUKa (IPOIBUHYTHIN YPOBEHB)» BXOAUT B 0a30BYIO YacTh
y4eOHOro IJiaHa.

JlucuMIinHa onupaercs Ha 3HaHUS, MIOJTY4YEHHbIE CIIYILATESIMU IIPU U3yUYEHUU KypCOB
MH(OPMATUKH, MATEMAaTUYECKOTO aHaJIN3a, JIMHEHHOU anreOpbl, TEOpUN BEPOSATHOCTEN 1
MaTEMaTUYECKON CTaTUCTUKN, METOJOB ONTUMAJIBHBIX PEIIEHUHN, DKOHOMUUECKON TEOPHH.

«OKOHOMETpHKA (MIPOJIBUHYTHIN YPOBEHD)» SBIISIETCA OINOPOM IJIs U3yUYEHUsT y4EOHBIX
JUCLHUIUIMH IpOoQeCCHOHANbHOTO IMKIIa. MaTeMaTHuecKue MOHATHS U METOJI0JIOTHYECKUe
OCHOBbI, BBEJICHHBIE B KypC€ SKOHOMETPUKH, METObl U MOJIEJIN aHaJln3a, OLIEHKHU U
IPOTHO3UPOBAHUS PA3BUTHUS PEANBHBIX IPOLECCOB, a TAKXKe MPUOOPETEHHBIC HABBIKU U YMEHUS
PEKOMEHAYETCs UCTI0Ib30BaTh NPU U3yYEHUH JTUCLHUIUIMH Clienuanu3anuu, «byxrairepckuit
y4eT U aHaJN3», «IKOHOMHKA TOBAPHOT'O OOpaIeHUs», «YIpaBIeHHE 3aTpaTaMH U IPUOBLIBIO
OpraHu3anuny, « JKOHOMUKA HEABUKUMOCTHY, « DKOHOMHKA U YIIPaBIEHUE pecypcamMu
OpraHu3almn», «YpaBJeHUE aKTUBAMUY , B HAYYHO-UCCIIEI0BATEIbCKON U KBAIU(DUKAITMOHHON
pabore.

3. KOMIIETEHIIMHX OBYYAIOLIETOCs1l, ®OPMUPYEMBIE B PE3YJIbTATE
OCBOEHHUA YYEFHOU JUCIHUATIJIMHBI / OXKUJAEMBIE PE3YJIbTATHI
OBPA3OBAHUSA U KOMIIETEHIIMU OBYYAIOHIETI'OCHA 110 3ABEPHIEHUHN
OCBOEHUSA MPOT'PAMMBI YYEFHOU JUCITATLIIMHBI

JucuumnnuHa «9KOHOMETpHKa (MPOABHHYTHIA YPOBEHB)» CIIOCOOCTBYET (DOPMHPOBAHUIO
ciemyromux KommereHnui, npexycmMorpeHHpix PI'OC BO mno pganHOMY HampaBIeHHIO
MOArOTOBKH:



- CIOCOOHOCTHIO IPUHUMAThH OPraHU3aI[MOHHO-yIpaBieHueckue pemenus (OIMK-3),

- CITIOCOOHOCTHIO PYKOBOJIUTH 3KOHOMHUUECKUMH CITYK0aMU U ToJIpa3esieHUsIMU Ha
MPEIPHUATHIX U OPTAHU3ANUIX PA3IUIHBIX POPM COOCTBEHHOCTH, B OpraHax rocy1apCTBEHHOU
u myHununansHoi Biaactu (ITK-11),

-CIIOCOOHOCTHIO pa3pabaThIBaTh BAPUAHTHI YIIPABICHUYCCKUX PEIICHUI 1 000CHOBBIBAThH X
BBIOOp Ha OCHOBE KPUTEPUEB COIHATLHO-9KOHOMHYECKOM 3 dexTuBHocTH ([TK-12).

B pe3ynbrate ocBoeHUS Y4eOHON MUCIUTUTHHBI 00YYaIOIIHIACS TOJKEH
3Hamy:

- TEOPETUIECKHIE OCHOBBI, TEPMUHBI U ONPEACICHIUSI YIKOHOMETPUKH,
3HATh 9KOHOMETPUYECKYIO METO/I0JIOTHIO U YMETh Ha IPAKTUKE OPraHU30BaTh cOOp U
MpeBapUTEIbHBIN aHaU3 UHPOPMAIINH, OIEHUTh €€ KaueCTBO;
- OCHOBHBIE MPEINOCHIIKYA, HEOOXOAUMbIE JUIsl MPABUIBHOTO IPUMEHEHUS KJIACCUY €CKUX
PETrPECCUOHHBIX MOJIEIIEH;
- OCHOBHBIE (THUIIOBBIE) MOJIENIH, IPUMEHSAEMbIE IIPU PEIICHUH YKOHOMETPUY €CKUX 3a/1a4;
- METOOJIOTHIO IKOHOMETPHUYECKOTO0 aHaiW3a ¥ OCHOBBI CTATHCTHYECKOTO OIICHUBAHUS
KauecTBa SKOHOMETPHUYECKUX MOJIENeH;
- OKOHOMETPUYECKHE METOJbI M MPUEMbl BBHIOOPOYHOIO aHAIM3a, HCIOIb3yeMbIC TIpHU
HapYIICHUU MPEANOCHUIOK KIIACCHYECKOT0 MOJICITHPOBAHUS,
- OCHOBBI aHAJIM3a YKOHOMETPUYECKUX MOJIEJeH cO CreluaIbHON CTPYKTYpo# (Moienu ¢
HAJIMYHEM JIATOBBIX TIEPEMEHHBIX, MOJICITH C IIEPEMEHHOMN CTPYKTYPOH, aBTOPETPECCHOHHbBIC
MOJIEITH | T.11.)
- OCHOBHBIC THITBI IdKOHOMETPUUYECKUX MOJIeIeH B 00J1acTH (DMHAHCOB U COITHATBHO —
SKOHOMHUYECKUX MPOIECCOB;

ymembo:
- CTaBUTh, AHATTU3UPOBATDH U PEIIaTh 337a4l, BOSHUKAIOUINE B PA3TUYHBIX 00JaCTSIX YKOHOMHUKH.
- ACIOJIB30BAaTh OCHOBHBIC MPUEMBI SKOHOMETPHUYECKOTO UCCIICIOBAHMS SMITUPUICCKUX JAHHBIX;
- IPaBUWJIBHO UHTEPIIPETUPOBATH PE3YIbTAThl UCCIEIOBAHUI U BHIPA0ATHIBAThH MPAKTUYECKUE
PEKOMEH/TAIUH 10 UX TIPUMEHEHUIO.
- peliaTh TUMOBBIE 33JaUd B TIpe/esiax H3y4yaeMoro MporpaMMHOTO MaTepuana;
- IPUMEHSTH ITOJTYICHHBIC 3HAHUS U COBPEMEHHBIC METO/IBI HAYYHOTO TIO3HAHMSI JIJISI PEIIICHHUS
- IPUKJIAJHBIX ¥ MPOQECCUOHANBHBIX 3a/1aY;
enademp:
- COBPEMEHHBIMH MaTeMaTHYECKUMHU METOJAaMHU UCCIIEIOBAHUS COIUATBHO-DKOHOMUYECKUX
MIPOIIECCOB U CHCTEM;
- DKOHOMETPUYECKUMHU METOJaMH U MPAKTHUYECKUMHU HaBbIKAMU PAaCUYETOB;
- METOJIMKAMH aHaJIH3a SBJICHUI U TIPOIECCOB B c(hepe SIKOHOMHUKHU B COOTBETCTBHH C
COBPEMEHHOU MOJENbI0 HAYYHOU KapTUHBI MUPA;
- HaBBIKaMU YKOHOMETPHUYECKOTO MCCIIETOBAHUS MTPOOJIEM COBPEMEHHOTO O0IIEeCTBa;
- HaBBIKAMH HCCIIEIOBaHUS, aHAIN3a U MPOTHO3UPOBAHUS YKOHOMUYECKHX MPOIIECCOB U CUCTEM
COBPEMEHHOTO 00IIeCTBA.

4. CTPYKTYPA U COJIEP)KAHUE YYEBHOM JUCIHUIIIMHBI (MOIYJIST)
4.1 CTpykTypa y4eOHOoi JTUCIUNIHUHBI

OO01mas Tpy10eMKOCTh TUCIUTUTHHBI COCTaBIsAeT 3 3a4eTHBIX equHUIlbl, 108 gacos.
Ounas ¢opma 1 cemectp: 8 yac. — niekuui, 8 yac. — mabopaTopHbIxX 3anATHi, 20 yac.
— IPAaKTHYECKUX 3aHATHH, 72 9ac. — cCaMOCTOsATEIbHAs padboTa;
3aounasn ¢opma 2 kypc 4 cemectp: 4 yac. — nekuuu, 12 yac. — npakTHYECKUE 3aHATHUSA,
88 vac. — camocrosTenpHas pabora, 4 gac. - 3ader.



4.1 CTpykTypa y4eOHOIl TUCHMIUIHHBI (MOYJIA)

O6mas TPYAOEMKOCTh CCMCCTPBI
JUCLUIUIMHBI U BUJIBI Dopwmia Bcero wacos/3ET |1 2
. o0y4yeHHS
y4€eOHOM paboThI KoJIM4ecTBO 9acoB B CEMECTP

OO1mast TpyA0E€MKOCTh OYHast 108/3 108/3

JTUCIIATUTHHBI 3a049Has 108/3 108/3
2r. 6 mec.

AyIMTOpHBIC 3aHATHS OYHasi 36/1 36/1
3a04yHas 16 16
2r. 6 mec.

Jlexun ouHast 8 8
3a04Has 4 4
2r. 6 mec.

[IpakTHueckue 3aHATUS OYHas 20 20
3a04yHas 12 12
2r. 6 mec.

JlaGopaTopHble aHATHS OYHas 8 8
3a09HAS
2r. 6 mec.

Bueayauropnas padota OuHas 72 72
3aoyHas 88 88
2r. 6 mec.

Bu uToroBoro KOHTPOJIS - OYHast

9K3aMeH 3a04Has 4 4 4
2r. 6 mec.




4.2 Conepxxanue y4eOHOM TMCHUIJIMHBI (110 pa3aeaam)

Buner yaeOHOIM NesSTeNbHOCTH, BKIIIOYAsi CAMOCTOSITEIILHYIO pa00Ty 00yJarouXcs

<

e U TPYJOEMKOCTH (B Yacax) dopmbl

3 Bneayn. TEKYILETO
el < Jlexuun [pakTuy. 3ausatus | JlaGopat. pabora Y yim

Ne Paznen S pabora KOHTPOJIS
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1 | OcHOBHbIE TIOHATHUS U YcTHBIN ompoc.
ompeneneHusi. OCHOBHBIC [TpoBepka
SKOHOMETPHUYECKHE BBITIOJTHEHUS
Moenu. [IpuHImnb 3aJlaHUi HA
cnenuduKaum. 1 2 1 4 4 4 4 16 18 18 BHEAYIUTOPHYIO
Knaccuueckue nuHeiHbIe paboty. OTuer no
perpecCuOHHBIE MOJIEIH. 1a0. pabore.
[Ipennoceuiku
MozenupoBanus. MHK.

2 O0600111eHHbIE IMHEHHBIE YcTHBIM onpoc.
perpeccCuOHHBIE MOJIEIH. [TpoBepka
OMHK. BBITTOJTHEHHUS
Henunennsie Mogenu 3a7laHui HA
perpeccuu u ux BHEAYIUTOPHYIO
TUHeapu3aIus. paborty.
QDUKTUBHBIE IEPEMEHHBIE. 2| 1 1 4 5 5 2 14 18 18 [IpoBepounas
Hapymmenust npeamnocsuiok pabora Ne 1.
KJIACCUYECKOM Ortuer 1o 11a0.
PErpecCuOHHOM MOJIEINH. pabore.
I'eTepockenacTHUHOCTH
CIIy9aiflHOTO BO3MYIIICHHUSI.

ABTOKOppEISIUs
CIIy9aiflHOTO BO3MYIIICHHUSI.




Bunel yueGHOI nesTebHOCTH, BKIIIOUAsi CAMOCTOSITENIbHYIO paboTy 00yJaronuxcs

g U TPYOEMKOCTb (B yacax) ®opMbl
- § Jlexuun [IpakTuu. 3anatus | JlaGopar. pabora Bueayn TeKymero
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3 MyJIbTUKOJUIMHEAPHOCTH B VYceTHBI onpoc.
PErpecCUOHHBIX MOAETSX. [IpoBepounas
[Tpobnema YHIOTEHHOCTH. 311 1 4 2 2 2 14 | 18 18 | pabora Ne 2.
WHcTpyMeHTanbHbIE Ortuer 1o nad.
IIEPEMEHHBIE. pabore.

4 | AHanu3 BpeMEHHbIX PSJIOB. YcTHbIit onpoc.
CranuoHapHble [IpoBepka
BPEMEHHBIE PAJIBI. BBITTOJIHEHUS
JlnHaMu4yecKue MoJIeIH. 34| 2 1 4 5 5 14 18 18 3aJlaHui Ha
Mogemu DL, ADL, AR, ' BHEAYJAUTOPHYIO
MA, ARMA. pabory.

Nx napamerpusanus. IIpoBepouHas
pabora No 3.

) MHOroMepHbIe MOJIENH. VYceTHBI onpoc.
Cucremsl [IpoBepka
YKOHOMETPHUUYECKHUX BBITTOJIHEHUS
ypaBHeHUU. CTpyKTypHbIE 3a/IaHMI Ha
U TIpUBE/IEHHBIE (POPMBI 4|1 4 5 5 141 16 16 | BHEAYAUTOPHYIO
SKOHOMETPHYECKUX pabory.
MOJEIIEH.

[TapameTrpuzanus
MHOTOMEPHBIX MOJIEIEH.
Moaundukarun MHK.

dopMa MPOMEKYTOUHON aTTECTALNN — 3a4ET




4.3. Conep:xaHue pa3/iesioB y4eOHON JUCHUNIMHBI (MOIYJIA)

n/n

HanmenoBanmne pasaciia JMCHUITINHBL

Coneprkanue pasjiena

OCHOBHBIC IOHATHS U OTIPEICIICHHUS.
OCHOBHBIE 25KOHOMETPUUYECKUE
Mozenu. [IpuHIuns! cienupuKanyu.
Kitaccnueckue nnHelHbIE
pErpecCHOHHBIE MOJIEIH.

IIpenanoceuiku Mmoaenuposanus. MHK.

ITpenmer s3xoHOMeTpukH. Llenu u 3anaqu.
Crnenuduka n3mMepeHuii B 5)KOHOMUKE.
CroxacTtuyeckue 0cOOEHHOCTH UCXOAHBIX JaHHBIX
Y B3aUMOCBSI3€M MEXY XapaKTEPUCTUKAMU
HSKOHOMHYECKHUX npoueccoB. Ilonsartue o
(bYHKIMOHATIBHOM, CTATUCTUYECKON 1
KOPPEJSILIMOHHOM CBs3sX. TeopeTnueckue
OCHOBAHUS U METOJ0JIOTUS YKOHOMETPUIECKOT O
a”anu3a. O011as NOCTaHOBKA 3a7a4y O
HAaxO0KJICHUU KOJIMYECTBEHHON B3aMMOCBSI3H
Pa3HBIX BEJIMYUH 110 SMIUPUYECKUM JAHHBIM.
[Tpunumns! cneuuduxanuu. Omuoku
crienupuKauy U OMMMOKK H3MEpEeHU
IIEPEMEHHBIX B PErPECCUOHHBIX MOJIEIAX.
VYpaBHEHHE pErpeccuu, ero CMbICI U Ha3HA4YCHHUE.
ITapnass perpeccus. MHOXKECTBEHHAss PErpecCHs.
[Ipennoceuikun moxaenupoBanus. MHK. Teopema
I'aycca-Mapkoga.

Kosdduuunent koapuanuun. KoBapuarmonHas
matpuia. CTanzapTu30BaHHbIE KOAPPHUIIUEHTHI
perpeccuu, UX UHTEPIpPETaLns.

IToxazarenu KOppeasuu: JINHENHBIN
KO3 PHUIHUEHT KOPPEIIALUH.

OneHnka aIeKBaTHOCTH PErPECCUOHHON MOJIENH
(k03 punrieHT eTepMUHALIY, CPEIHSS OIIMOKa
annpokcumanuu, F-kpurepuit ®uriepa). t-
kputepuii CtbrojieHTa. PacueT noBepUTEIbHBIX
uHTepBaIoB. KA DUIMEHTHI 31IaCTUYHOCTH.

O00011eHHbIE TNHEWHBIE
perpeccuonnbie mojenu. OMHK.
HenuHelinble MOI€IM PETPECCUU U UX
nuHeapu3anusa. OUKTUBHBIE
MIEPEMEHHBIE.

Hapymenuns npeanocsiiok
KJIACCUYECKON PETPECCUOHHOU
Mozenu. 'erepockenacTHIHOCTD
CIIy4allHOTO BO3MYILIEHUS.
ABTOKOppENSLHNS CIIy4aiiHOTO
BO3MYILIEHUS.

O06o001IeHHas TUHEHHAs MOIe]Ib MHOYKECTBEHHON
perpeccun. OG00IICHHBIN METOJ HAUMEHBITUX
kBazapaToB (OMHK).

Henunelinbie MOZENH perpeccuu U X
nuHeapu3anus. MHIeKc Koppensiuu, HHIEKC
netepmuHaiuu. OukTUBHBIE TepeMeHHbIe. Tect
Yoy.
I'eTepocke1aCTUYHOCTD CIIy4allHOTO BO3MYILICHMUS:
- OJIMMP c rerepocke1aCTUYHBIMUA OCTaTKaMU;
- TeCTBI: PAaHTOBOM Koppemnsiiuu CriupMena,
lNonadenna-Keannara, ['neiizepa, baptierra u
Vaiira,;
YcTpaHeHue rerepocKkeJacCTUYHOCTH B3BEIIEHHBIM
MHK.

ABTOKOpPEISIUS CIIy4ailHOTO BO3MYIIEHUS, €€
U3MEpEHUE U UHTEPIIPETAIIHS:
- MOJIENIb aBTOPETPECCUH OCTAaTKOB IEPBOTO
MOpsIIKA.
- kputepuit lapOuna-YoTcoHa B OlIEHKE KauecTBa
ypaBHEHHUS perpeccuu. MeToIpl yCTpaHeHHS




/i

HaunmenoBanwue pasiena JUCITUTITMHBI

Conepxanue pazzaena

aBrokoppessiu. OMHK st JIMMP ¢
aBTOKOPPEITUPOBAHHBIMHU OCTATKAMM.

MyJIbTUKOJIIMHEAPHOCTH B
PErpeECCUOHHBIX MOAEIISIX.
[Tpo6GiieMa 3HIOT€HHOCTH.
NHCTpyMEHTaIBHBIE IEPEMEHHBIE.

OT60p (HakTOPOB IIPH MOCTPOCHUH
MHOKeCTBEHHOU perpeccu. [Ipodiema
MYJIbTHKOJUTMHEAPHOCTH B PETPECCHOHHBIX
MOJIEIISAX

- IOCTICICTBUS MYJIbTUKOJUTHHEAPHOCTH;

- IPU3HAKH MYJIbTHKOJUIMHEAPHOCTH;

- METOIbl YCTPAaHEHHS MYJIbTHKOJUIMHEAPHOCTH.
[Tapubie 1 yacTHBIE KOAPPHUIUEHTH KOPPETSALHH.
MHokecTBEeHHBIH KO OUITUSHT KOPPEISIHUA U
MHOXECTBEHHBIN K03()(PULIMEHT AeTepMUHAIIHH.
O1ieHKa HA/ICKHOCTH MOKa3aTelIeH KOPPEIISLnY.
[TpoGiema suorennocTu. E€ ycrpanenue.
HHCcTpyMeHTaIbHBIC IEPEMEHHBIC.

AHanu3 BpeMEHHBIX PSAIOB.
CranuoHapHble BpeMEHHbIE PAIbI.
Juramuyeckue moaenu. Moaemu DL,
ADL, AR, MA, ARMA, ARMA, ARIMA,
ARCH u GARCH.

Wx napamerpu3zanusi.

Cnennduka BpeMEHHBIX PSJIOB KaK HCTOYHHUKA
JTAHHBIX B 5 KOHOMETPUYECKOM MOJIEITMPOBAHUHU.
AHanu3 BpEMEHHBIX PS/I0B:

- CTallMOHAPHBIE BPEMEHHBIE PS/Ibl; 3PIrOJIUYHOCTD;
«bensiii nrym»;

- IETEPMUHUPOBAHHAs U Cily4yaiiHas
COCTaBJISIOLIME BPEMEHHOT'O PAJIa.

AHanu3 BpeMEHHBIX PaJioB MIPU HATUYUU
MEPUOINYECKUX KOJIeOaHUM: aANTHUBHAS U
MYJIbTUIUIMKATUBHAS. MOJEIH. AHAIUTUYECKOE
BBIPAaBHUBAHHUE BPEMEHHBIX PsiaoB. OleHKa
napaMeTpoB ypaBHeHHs TpeHaa. OcoOeHHOCTH
M3Yy4YEeHUs] B3aUMOCBS3aHHBIX BPEMEHHBIX PSJIOB.
Meroa nocienoBaTenbHbIX pa3HOCTEH.
WNHuTtepnperaiius napaMeTpoB ypaBHEHUS
perpeccuu, MOCTPOEHHOTO MO MEPBBIM U BTOPBIM
pasHocTsIM. MeTo1 OTKJIOHEHMsI YpOBHEH psla OT
OCHOBHOMW TeHAEHUMU. MeTOI BKIIOUECHUS
(dakTopa BpeMEHH.

Junamuueckue psaasl. AR, MA, DL, ADL, ARMA,
ARIMA, ARCH u GARCH,;

Nx mapamerpuzanud. OneHka MOJENen ¢
pacnpezieleHHbIMU JIaraMy: ¢ KOHEYHBIM YHCIIOM
7aroB; ¢ OECKOHEYHBIM YHCIIOM JIaroB;
[IpeoOpazoBanne Koiika; Moaenn afanTHBHBIX
O0XXMJIAHWM; MOJENHN YaCTUYHOU KOPPEKTUPOBKH;
[TonmHOMIHANIBHO pacnpesiesieHHbIe Jaru AJIMOH.

MHuoromepHbie Moaenu. CucTemsl
SKOHOMETPUYECKNX YPABHEHM.
CTpyKTypHBIE U ITPUBEICHHBIE (POPMBI
SKOHOMETPUYECKUX MOJICIIEH.
[TapameTpu3anus MHOTOMEPHBIX
mozeneit. Monuduxamuun MHK.

MHuoromepHbie Moaenu. CucteMbl
AKOHOMETPUYECKHUX ypaBHEHUH. Buasl cuctem
SKOHOMETPUYECKHUX yYpaBHEHUM. He3zaBucumele
cuctemsl. PekypcuBHbie cucteMbl. CUCTEMBI
OJIHOBPEMEHHBIX (COBMECTHBIX) ypaBHEHUH.
CrpykTypHas u npuBeaeHHas (OpPMbI
sKOHOMeTpHueckoi Moaenu. [Ipobiembl
nneHTudukanu. KocBeHHBIN U ABYXIIArOBBIN




No | HammeHnoBaHue pazzena AUCUUATLIAHBI Conepxanue pazzaena
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METO]l HAUMEHBIIIUX KBaJpaToB, 001Ias cxema
IrOpUTMa pacueToB. TpexiaroBbiii METO
HAaUMEHBIINX KBaapaToB. [I[puMenenune
HKOHOMETPHUYECKUX MOJIENICH B aHAIIN3€E U
MPOrHO3UPOBAHUH COIUAIBHO — YKOHOMUYECKUX
nporeccoB. OCOOEHHOCTH HIKOHOMETPHUECKOTO
MIPOrHO3UPOBaHUSA. MeToIbl IUCIIEPCUU ITPOTHO3a
[IPH IETEPMUHUPOBAHHOM M CITYYaitHOM
nporuo3HoM ¢one. [layruanas moxens (OBaHca),
Mozenu npoussoacrea. Monens Keitnca
(crarucTryeckas U AMHAMUYECKast (OPMBI).
Mopens Kneiina.

5. OBPA3OBATEJIBHBIE TEXHOJIOT MU

B npenoaBaHuy JUCIUIUIMHBI UCTIONB3YIOTCS cienyromue GopMbl yaeOHOH paboTHI.
Jleknuu: TpaauIMOHHBIE JIEKLIHHU, JEKUUU-BU3yaIU3allUd C 3JIEMEHTaMH HPOOJIEMHOIO
0oOy4eHHsl,  COIPOBOXKAAIOIIMECS  JIEMOHCTpAlUel  KOMIIBIOTEPHBIX  IpEe3eHTauuil U
BHUJICOMATEPHUAIIOB.

IIpakTHyeckue 3aHATHA. OOCYXKIEHHE JIEKIIMOHHOTO MaTepuaia, KOHTEKCTHOE OOydeHHe,
pelieHue 3a7ad, KOHCYJIbTHPOBAHHME IPENOJABaTeIEM II0 TEOPETHUECKMM U IPAKTHYECKUM
aCTIeKTaM JUCIUIUINHBI, TPAKTHYECKUE 3aHATHS B aKTHBHON M MHTEPAKTHBHON (OpMax.
BueaynuTopHas pa0dora 00y4alIIMXCH. YCBOCHHE JICKLIMOHHOIO MaTepuala, U3y4eHHE U
YCBOEHHE MaTE€pHaJIoB OCHOBHOW M JOINOJIHUTENBHON JTUTEPATyphl IO AUCLUILUIMHE, OJrOTOBKA
K [IPAKTUYECKUM 3aHATHSIM, ITOATOTOBKA K TEKYLIEMY U IIPOMEXKYTOUYHOMY KOHTPOJIIO 3HAHUM.
Texkynmii KOHTPOJIb yClIeBaeMOCTH: IPOBEPOUYHbIE M KOHTPOJIbHBIE pabOThl, OTYET MO Jal.
paboTamM, YCTHbIE ONPOCHI, TPOBEPKA BHIMOJIHEHUS 3a/1aHUIl Ha BHEAYIUTOPHYIO paboTYy.
IIpome:KyTOUHBIN KOHTPOJIb YCIIEBAEMOCTH. coOeceI0BaHMeE.

5.1 AKTHBHBIC H HHTEPAKTHUBHbIE (JOPMBI POBeIeHUN YUEOHBIX 3aHATHI

Tema auCIUIUIMHBI Kon-Bo yu. yacoB B | Bup yueOHbIX | AKTUBHas W/Wiu
aKTUBHOHN W/UIn 3aHATUN WHTEpaKTUBHAs
WHTEPaKTUBHOU dbopma
dbopme

OcHOBHBIE TIOHATHUS U OTIPEIETICHHUS. 2 Jlexuus Jlexuus

OCHOBHBIE 2KOHOMETPUUYECKUE BU3yallu3alus ¢

Mozenu. [IpuHIunb cnenuuKaniy. 3JIeMEHTaMU

Knaccuueckue nuHeHbIE poOJIEeMHOTO

pPErpecCUOHHbBIE MOIETH. o0yJeHwusI.

[IpeanocbuUIKM MOAETUPOBAHUS.

MHK.

O0001IIeHHBIE JTHHEHHBIE 2 Jlexusg Jlexnusa

perpeccuonnbie Moaenu. OMHK. BHU3yaIn3aIus ¢

Henuneiinbie Mogenu perpeccun u 3J€MEHTaMuU

ux JuHeapu3amus. OUKTUBHbBIC MPOOJIEMHOTO

IIEPEMEHHBIE. o0y4eHus.

Hapymenns npeanocsiiok

KJIACCUYECKOU PErpECCUOHHON

Mozend. I eTepocke1acTUIHOCTh




CIIy4aitHOTO BO3MYIIICHUS.
ABTOKOppESILIMS CITy4aiiHOro
BO3MYIIICHUS.

ITapHas perpeccust U KOppesanus B 4 IIpakTnueckoe | KonrexkcrHoe
SKOHOMETPUYECKUX HCCIICOBAHUSAX. 3aHATHE oOyueHue.
[Ipenmnocbuiku MOJIETMPOBAHMUSL. Pa6ora c II1I1T
MHK. Ms Excel.
Hapymenus npeamnocsuiok 2 IIpakTnueckoe | KonrexkcrHoe
KJIACCUYECKOM PErpecCuOHHOM 3aHATHE oOyueHue.
MOJIEJIH. Pa6ora c II1I1
Ms Excel.
MHOXECTBEHHAs1 pErpeccus u 6 IIpakTnueckoe | KonrexkcrHoe
koppessuus. KoinmuneapHoctsb 3aHATHE oOyueHue.
(bakTopoB. Pazbop
KOHKPETHBIX
CUTYallU.
[TapameTrpu3zauuss Mozeneu ¢ 4 [Ipaktuueckoe | KontekcrHoe
pacrpeneIeHHbIMHU JIaraMH. 3aHATHE oOyueHue.
[TonMHOMHMHAJIBHO pacHpeeIeHHbIE PaGora B
jaru AJIMOH. rpyImIe.
['eTepocke1acTUYHOCTD CIIYy4aitHOTO 4 JlaGopartopnas | Metonpr IT.
BosMytneHus. Tect Tomadenna- pabora Pa6ota c IIIIT
Kgannra. Ms Excel.
Uroro 24

5.2. 3apanus 1Jis1 IPOBeAeHUs 3aHATHII B AKTUBHOM M/WJIM UHTEePAKTUBHOH dopme

Pa300p KOHKpPETHBIX CHTYalluH
Tewma 1. [Tapuast perpeccus u KOppesius B 9IKOHOMETPUUECKUX UCCIIETOBAHUIX
ONMCHIBAIOLIEE 3aBHUCHUMOCTb HWHAMBUAYAJIBHOTO

CocTaBUTh ypaBHEHHE PETPECCHH,
nOTpeOJIeHUS OT JIMYHBIX I0XOJI0B 10 UMEIOIINMCS JaHHbBIM:

WuauBuayansHoe notpebdiaeHue, Miapa.aoi. (y) JluaHble TOXOABI, MIPA. AOJIL. (X)
236 257
254 275
267 293
281 309
290 319
311 337
325 350
335 364
355 385
375 405
401 437
431 469

Berauciute  cpenanii K03 OUIMEHT  3IaCTUYHOCTH, KOIPQPUIIUEHT  KOPPEISIIUH.

IIpousBectn OLEHKY KadecTBa Mojenu. Halitu noBepuUTENbHBIE MHTEPBAJIBI I I1apAMETPOB
YpaBHEHHUS PETPECCHM, OMPEICNIUTh 3HAYUMOCTh KOd(h(UIMEHTa KOPPEIsSUUuU U MapaMeTpoB

perpeccum.

Tema 2. MHOXKECTBEHHAsI PETPECCHs U KOPPEISALIHSL.
CocTaBUTh JMHEHHYIO MOJENIb MHOXKECTBEHHOW PErpeccHy MO HWMEIOLIUMCS JTaHHBIM U

IMPOBCPUTH €€ a/ICKBATHOCTD:
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CTOMMOCTb Ipy30BOM

n aBTOIEPEeBO3KH, THIC.pyO. (Y) | Bec rpy3a, TonH (X1) | PaccTosinue, Thic. KM (X7)
1 51 35 2
2 16 16 1,1
3 74 18 2,55
4 7,5 2 1,7
5 33 14 2,4
6 26 33 1,55
7 11,5 20 0,6
8 52 25 2,3
9 15,8 13 1.4
10 8 2 2,1
11 26 21 1,3
12 6 11 0,35
13 5,8 3 1,65
14 13,8 3,5 2,9
15 6,2 2,8 0,75
16 7,9 17 0,6
17 54 3,4 0,9
18 56 24 2,5
19 25,5 9 2,2
20 7,1 4,5 0,95

[TpoBepuTh BBIOOPKY HAa TOMOCKEIOCTUYHOCTD U aBTOKOPPEIISIIHIO OCTATKOB.

6. OEHOYHBIE CPEJCTBA /151 TEKYILETO KOHTPOJISI YCIIEBAEMOCTH,
MPOMEXYTOYHOI ATTECTALIUU IO UTOTAM OCBOEHMS TUCLHUATIIMHBI
W YYEBHO-METO/IMYECKOE OBECIIEYEHWE BHEAYIATOPHO PABOTEHI
OBYYAIOLMXCS

OneHouHble CpeAcTBa sl TEKYLIEro KOHTPOJS YCHEeBAaeMOCTH BKJIIOYAIOT B ce0s
NPOBEPOUYHBIE PAaOOTHI MO OTHAEIBHBIM TE€MaM M MOMAYIISIM JTUCHHIUTMHBI JUISL TIOATOTOBKU K
IPOMEXYTOUHON aTTecTalluu B KoHLE cemecTpa. KonTponbHo-onieHouHble cpenctBa (KOC) ms
POMEKYTOYHOW AaTTECTalluy BKIIOYAIOT B ceOs BOMPOCH! K 3a4eTyy Ui MPOBEPKH 3HAHUH U
TECTOBBIE 33JaHUs AJIS IPOBEPKU YMEHHUI U HABBIKOB.

O1eHOUHBIE CpE/ICTBA CTPYNIMPOBAHBI TIO YPOBHSM OCBOCHHUS 3a(UKCHPOBAHHBIX B
CTaHJapTe W o00pa3oBaTeIbHOM MporpamMme KoMmneTeHUui. TpeGoBaHUS K BBITOJHEHUIO
3aJaHuid I BHEAyIUTOPHOM pabOThl HM3IIOKEHBI B METOJMYECKUX PEKOMEHAAIUsIX TI0
BHEayAUTOPHOU paboTe oOyuaromuxcs no aucuuiuinHe. ®@ona oueHouHbIx cpeactB (POC)
BoiHeceH B IIPUMJIOKEHHUE « paboueit mnporpamme; BMecTe ¢ MeToAMYECKUMU
pPEeKOMEHalMsAMHU TI0 JUCLHUIUIMHE W BHeayauTopHoil pabore ®OC Bxomut B coctraB YMK
JTVCIIATUTMHBI DKOHOMETPHUKA.

6.1 YueOHo-MeTOoANYECKOE 00ecTiedyeHHEe BHEAYIMTOPHOI PadoThl 00yYaIOLIUXCS

CtpykTypa U coaepkaHHe BHEayIUTOPHON paboThl OTpakeHbl B TabOnuiax pabdoueit
nporpamMMbl. Jls CcTyleHTOB 3a04HOM (opMBl OOy4YeHMs BBINOJHAIOTCS  CEMECTPOBBIE
KOHTpPOJIbHbIE pabOThl MO BCEM TeMaM JUCHUIUIMHBL. BapuaHTbl M HpUMephbl BHIIOJHEHUS
KOHTPOJIBHBIX 3aJaHUM  TNPUBOJAATCA B COOTBETCTBYIOIMX METOAMYECKHX PEKOMEHAALMSX,
pa3MEIIeHHBIX B CIIUCKE JTUTEPaTypHl.
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HanmMenoBanwue pasiena JUCITUTUTUHBI

ConepxaHue U CTPYKTypa BHEAYIUTOPHOM
paboThI

OCHOBHBIC IOHATHS U OTIPEICIICHHUS.
OCHOBHBIE S5KOHOMETPUUYECKUE
Mozenu. [IpuHIuns! cienupuKanyu.
Kitaccnueckue nuHelHbIE
pErpecCHOHHBIC MOJIEIH.
[TpeamnochIKu MOAETHPOBAHUS.
MHK.

CocrasJjieHue rjoccapusi.

KoHncnexTupoBaHnue Bbl/ieJIeHHBIX BOIPOCOB:

[Ipeamer s3xoHOoMeTpukH. Llenn u 3axpaun.
Crnenuduka n3MepeHuit B 5)KOHOMUKE.
CroxacTuueckre 0COOEHHOCTU UCXOIHBIX
JTAaHHBIX U B3aUMOCBSI3EH MEXKIY
XapaKTEPUCTUKAMU SKOHOMUYECKHX ITPOLIECCOB.
[TonsiTre 0 PYHKIIMOHATBHOMN, CTATUCTUYECKON 1
KOppEJIALIMOHHOM cBsA3sX. TeopeTuueckue
OCHOBAHUS U METOJ0JIOTUsI SKOHOMETPUIECKOT O
a”anuza. O0Ias MOCTaHOBKA 3aJ1a4H O
HAaXO0KJICHUU KOJIMYECTBEHHON B3aMMOCBSI3H
Pa3HbIX BEJIUMYHH [10 SMIUPUUYECKUM JaHHBIM.
Ipunuune! cnenudukanuu. OmuoKkn
cneurpuKaAUM U OIUOKHA H3MepeHuil
NepeMeHHbIX B PerpecCHOHHBIX MO/ eJIsIX.
YpaBHeHHe perpeccuu, ero CMbICJI U
HasHayeHue. Ilapuas perpeccus.
MmuoxkecTBeHHas perpeccusi. [Ipeamocsuiku
moaeauposanust. MHK. Teopema I'aycca-
Mapkosa. KoagppuuueHT koBapnanmuu.
KoBapunanuonnasi maTpuua.
CranpaprusoBaHHble KO3(pPUIHEHTHI
perpeccum, X HHTEepIpeTaAl U,
IMoka3aTenu KoppesiuMU: JUHEHHbII
k03QuuneHT koppeasunu. Ouenka
aJeKBATHOCTH pPerpecCHOHHON MOJe/H
(k03¢ pULMEHT 1eTePMUHALMHU, CPeTHAS
ommoOKa annpoxkcuManuu, F-kpurepuii
®umepa). t-xpurepuii Crorogenra. Pacuer
JAOBEPUTEJIbHbIX HHTEePBAJI0B. K03 puumeHThI
3JIACTHYHOCTH.

O000111eHHbIE TNHEWHBIE
perpeccuonnbie mojenu. OMHK.
HenuHelinble MOI€IM PETPECCUU U UX
nuHeapu3anusa. OUKTUBHBIE
NIEPEMEHHBIE.

Hapymenus npeanoceuiok
KJIACCHYECKON PETPECCUOHHON
Mozenu. 'erepockenacTHIHOCTD
CIIy4allHOTO BO3MYLIEHUS.
ABTOKOppENSLHNS CIIy4aitHOTO
BO3MYILIEHUS.

CocraBJjieHue rioccapusi.
KoncnekTupoBanue BblieJICHHBIX BONIPOCOB:
O000611eHHas TUHEHHAS MOIENbL MHOKECTBEHHOMN
perpeccun. OG00IIEHHBIN METO HAUMEHBITUX
kBazapaToB (OMHK).

Henunelinbie Mosienu perpeccuu 1 ux
nuHeapuzanus. WHIEKC Koppesiiuu, HHISKC
nerepmuHanuu. OUKTUBHBIC NTepeMeHHbIe. Tect
Yoy. I'eTepockeqacTUHYHOCTD CIy4AHHOI0O
BO3MYIIIEHHS:
- OJIMMP c rerepockenacTUHYHBIMH
0CTATKAMM;
- TeCThI: PAHroBOM Koppeasiuuu Cniupmena,
Tonadenna-Keanara, ['neitzepa, baptierra u
Vaiira;
YcrpaHeHnne rerepocke1acCTUYIHOCTH
B3BemieHHbIM MHK.

ABTOKOppeasiuus CJIy4anHOro
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HanmMenoBanwue pasiena JUCITUTUTUHBI

ConepxaHue U CTPYKTypa BHEAYIUTOPHOM
paboThI

BO3MYILLEHHS, €e U3MePeHue U
HHTEepHpeTaAnns

- MOJIENIb aBTOPETPECCHH OCTATKOB MIEPBOTO
MopsI/IKa.

- kputepuii J[apOouHa-YoTCcOHA B OLIEHKe
Ka4yecTBa YpaBHEHHs perpeccuu. Y cTpaHeHne
asTokoppesasiuu. OMHK nis IMMP ¢
ABTOKOPPETUPOBAHHBIMHU OCTATKAMM.

Pacuer k03()(puMEHTOB 3JIACTUYHOCTH.

MynbTUKOIIMHEAPHOCTD B
perpeccuoHHBIX Mojensx. [Ipobiema
9HIO0reHHOCTH. HCTpyMEHTaJIbHbIE
MIEpEMEHHBIE.

Cocrasienue rioccapus.
KoncnekTupoBaHnue Bbl1eJICHHBIX BOIIPOCOB:
OT160p pakTOpPOB NPHU NOCTPOCHUHU
MHOKeCTBeHHOii perpeccun. [Ipo6iema
MYJIbTUKOJUIMHEAPHOCTH B PErPECCUOHHBIX
MOJIEJISX:

- IOCJIEACTBUS MYJIbTUKOJUIMHEAPHOCTH;

- IPU3HAKU MYJIbTUKOJUINHEAPHOCTH;

- METO/Ibl YCTPAHEHUS MYJIbTUKOJUIMHEAPHOCTH.
ITapHubie 1 YacTHBIE KOIPPUIHEHTHI
Koppeasuuu. MHOKeCTBEHHbINH KO GUIIHEHT
KOpPPeJsIiiA M MHOKECTBEHHbIHN
k03ppuumenT nerepmuHanuu. OueHka
HA/Ie’KHOCTH NOKA3aTeJIell Koppesiiuu.
IIpobaema snnorennoctu. E€ ycrpanenmne.
HNucTpyMeHTAJBHBIC IEPEMEHHBbIE.

AHann3 BpeMEHHBIX PSAIOB.
CranuoHapHble BpeMEHHbIE PAIbI.
Juaamuyeckue moaenu. Moaemu DL,
ADL, AR, MA, ARMA, ARMA,
ARIMA, ARCH u GARCH.

Wx mapameTpu3zarnusi.

CocrasJjieHue rioccapusi.

KoncnekTupoBanue BblieJIeHHBIX BONIPOCOB:
Crnennduka BpeMEHHBIX PSJIOB KaK UCTOYHHUKA

JTAHHBIX B 5KOHOMETPUYECKOM MOJIETMPOBAHUHU.

AHa/Iu3 BpeMeHHbIX PS/I0B:

- CTAlMOHAPHBbIE BPeMEHHbIE PS/bI;

IProaM4HoOCTh; «besblil mym»;

- 1eTePMUHUPOBAHHAS U CJIyYallHas

COCTABJISIIOIIIME BPEMEHHOT0 psAa.

AHanu3 BpEMEHHBIX PAIO0B MPU HATUYUHU
MEePUOINYECKUX KOJICOaHUH: aINTUBHAS U
MYJIbTUIUIMKATUBHAS. MOJEIH. AHAIUTUYECKOE
BBIPAaBHUBAHHUE BPEMEHHBIX Psa0B. OleHKa
napaMeTpoB ypaBHeHHs TpeHaa. OCOOeHHOCTH
W3y4YEeHUs B3aUMOCBS3aHHBIX BPEMEHHBIX PSJIOB.
Meroa nociaeaoBaTeNbHbIX pa3HOCTEH.
WNHuTepnperarus mapamMeTpoB ypaBHEHUS
perpeccuu, MOCTPOEHHOTO MO MEPBBIM U BTOPBIM
pazHOCTAM. MeTos OTKJIIOHEHHUS YPOBHEH psijia OT
OCHOBHOM TEHJICHIIMHA. METO1 BKITFOUEHUS
(bakTopa BpeMEHH.

JNunamuueckue psabsl. AR, MA, DL, ADL,
ARMA, ARIMA, ARCH u GARCH;

Nx napamerpuszanus. OueHka mojeJiei ¢
pacnpeie IeHHbIMU JIATaMH: ¢ KOHEYHbIM
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ConepxaHue U CTPYKTypa BHEAYIUTOPHOM
paboThI

YHMCJIOM JIArOB; € 0eCKOHEYHBIM YHCJIOM
JIaroB;

IIpeodpa3zoBanue Koiika; Moaed aJanTHBHBIX
OKMJIAHUI; MOJEJH YACTHIHOM
KOppeKTUPOBKHU. [1o1TMHOMMHAIBHO
pacnpeeieHHble Jaru AJIMOH. JlaroBbii
oneparop. IlpencraBienne mpouecca MA(q)
yepes Jarosblii oneparop. [lpeacrasienue
aBTOperpeccuoHHoro npouecca AR(p) uepes
Jarosblii oneparop. Ilpeacrasienue npouecca
ARMA(p,q) uepe3 J1aroBblii oneparop.

AHau3 00paTUMOCTH M CTALIUOHAPHOCTH
npoiecca Ha 0OCHOBE JIArOBOI0 oneparopa.

5 Mmuoromepnbie Mojienu. CucTeMbl
SKOHOMETPUYECKHUX ypaBHEHUI.
CTpyKTypHBIE U TPUBEIACHHBIE (POPMBI
SKOHOMETPUYECKHX MOJIEICH.
[TapameTpu3aiiyusi MHOTOMEPHBIX
moaenei. Moaudukaruu MHK.

CocrasieHue rioccapus.
KoncnekTupoBaHue BblieJICHHBIX BOIIPOCOB:
Mmuoromepubie Mojenu. CucteMbl
SKOHOMETPUUYECKUX yYpaBHEHUW. Buabl cucrteM
SKOHOMETPUYECKHUX ypaBHeHUI. He3zaBucumele
cucreMsbl. PexypcuBHbie cuctemMbl. CUCTEMBI
OJIHOBPEMEHHBIX (COBMECTHBIX) YPaBHEHUH.
CrtpykTypHas u npuBeaeHHas (HOPMbI
SKOHOMETpHUecKoi moaenu. [Ipodiemsl
uaeHtudukanui. KocBeHHBIN U JBYXIIaroBbIN
METO]T HAMMEHBIIIUX KBAPATOB, 00IAas CXeMa
aIropuT™Ma pacyeToB. TpexiaroBblii METO
HaWMEHBIINX KBaApaToB. [IpumeHeHune
SKOHOMETPUYECKUX MOJIENIEH B aHAIIU3E U
MIPOTHO3UPOBAHUH COITUATBHO — YKOHOMHUYECKUX
npoieccoB. Oc00eHHOCTH IKOHOMETPHYECKOI0
NporHo3upoBanus. MeToabl qucnepcun
NMPOrHO3a NPH IeTEPMUHUPOBAHHOM U
CJIy4aiHOM NMPOrHo3HoM ¢one. IlayrnnHas
Mojesb (JBaHca), MOAeJIN NPOU3BOACTBA.
Mopaeas Keiinca (craTuctuyeckasi u
auHammn4eckas ¢popmbl). Moaean Kieiina.

TpeboBaHusi K BBIMOJHEHUIO 33JaHUN ISl BHEAYIUTOPHOM pabOThl U3JIOKEHBI B
METOJAMYECKHX PEKOMEHIALMAX MO BHEAyAUTOpPHOH paboTe oO0ydarommxcs MO JUCHUIUIMHE

«IKOHOMETPHUKA.

OneHnBaHue 00YJArOMINXCsl IPOUCXOANT B COOTBETCTBUU CO CIEAYIOIIEH TaOIuIIe:

KonuyectBo 6aysio

Bun xoHTpOns min max
Onpoc 1o TeMaM CEeMUHAPCKUX 3aHATHI 12 29,5
[TpoBepounas pabota Nel (1 oOyuaromux o4HoM HopMer) 3 5
[TpoBepounas padora Ne2 (nist o0yyaroumx o4Hoi GopMbI) 3 5
[TpoBepounas padora Ne3 (nist oOyyaroumx o4Hoi GopMbI) 3 5

14




KonnuecTtBo 6aiios

Bua konTpOIIS min max
KonrponbHas pabdora (s 00ydyaromux 3a04H0# HopMBbI) 9 15
Tectrl 3 9,5
CocraBieHne KOHCIIEKTa 5 10
I'moccapwuit 5 10
Hroro 3a paboty B cemecTpe 34 74
3ayer 16 26
Bcero 50 100

CooTBercTBHE 0a/UIOB PEHTHHTA YUCIOBBIM OLICHKAM IO HTOraM OOYy4CeHHS:
o 50 6anmnoB — «HE3aYTEHOY;
Ot 50 1o 100 OayIoB — «3aUTEHOY.

7. YYEBHO-METOMYECKOE H UHDPOPMAIIMOHHOE OBECIIEYEHHE
YYEBHO JUCLUIIAHBI (MOIY.JIsT)

a) Ocnosnas numepamypa

1. EnuceeBa, .. Dxonomerpuka. YueOHuk mis marrctpoB./M.M. EnuceeBa u ap. mon
pea. N.W. Enuceesoii — M.: U3znatensctBo FOpaiit, 2012.- 453c.- Cepusi: Maructp.

2. Ilytko, B.A. Dxonomerpuka: yuebnuk / b.A. Ilytko, H.IL. Kpemep; nmox pea. H.I.
Kpemep. - 3-¢ m3x., nepepad. u gom. - M. : FOuutu-/lana, 2012. - 329 c. - (3omoroit ¢oHx
poccuiickux yuyeOHnukoB). - ISBN 978-5-238-01720-4;

[Onekrponnsiii pecypc]. - URL: http://biblioclub.ru/index.php?page=book&id=118251.

3. banmun, K.B. Dkxonomerpuka: ywyeOHoe mnocobue / K.B. bangun, O.®D. BbeicTpos,
M.M. Cokonos. - 2-¢ u3f., nepepad. u goim. - M.: FOuutu-/lana, 2015. - 254 c. - bubauorp. B KH.
- ISBN 5-238-00702-7,

[Dnexrponnsiii pecypc]. - URL: http://biblioclub.ru/index.php?page=book&id=114533.

4. TI'myxos, JI.A. Dxonomerpuka: y4yebHoe mocodbue / J[.A.TnmyxoB. - Boponex:
Boponexxckass rocynapcTBeHHas JiecoTexHuueckas axajgemus, 2012. - 112 c.; To xe
[Onekrponnsii pecypc]. - URL:http://biblioclub.ru/index.php?page=book&id=142218.

5. Kaprae, ®.C. Oxonomerpuka / @.C.Kaprae, E.H.Jlykam; MockoBckuit
rocyJaapcTBeHHbIN yHUBepcuteT uM. M. B. JlomoHocoBa, DxoHoMuueckuii axkynprer. - M.:
[Tpocnekr, 2014. - 118 c. : wn.,radn. - bubmuorp. B kH. - ISBN 978-5-392-16622-0;
[DnexTponnsii pecypc]. - URL:http://biblioclub.ru/index.php?page=book&id=276567

6. Mxurapsas, B.C. DxoHomerpuka: yuyeOHo-pakTHueckoe nocobue / B.C. MxurapsH,
M.IO. Apxunosa, B.I1. Cupotus. - M: EBpa3uiickuii OTKpbITEIH HHCTHTYT, 2012. - 221 c. - ISBN
978-5-374-00053-5;

[Onekrponnsiii pecypc]. - URL: http://biblioclub.ru/index.php?page=book&id=90911.

7. Dxonomerpuka: yueOnuk / K.B. bannun, B.H. banuisixos, B.A. bpsizranos u np.; nojg
pen. B.b. Y1kun. - 2-e¢ m3a. - M: damkoB u Ko, 2013. - 562 c.: un. - bubmmorp.: c. 473-477. -
ISBN 978-5-394-02145-9; To xKe [D71eKTpOHHBIN pecypcl]. -
URL.: http://biblioclub.ru/index.php?page=book&id=253800.

0) /lonoanumenvnasn 1umepamypa:

1. Apramonos H.B. Beenenue B 3xoHOMeTpHKY. - M.: MOCKOBCKHI IIEHTP HEMPEPHIBHOTO
MaTemaruuyeckoro oopazosanust (MLIHMO), 2014. — 224 c.

2. bypasneB A. DxoHomeTpuka. — M.: bunom. Jlaboparopus 3Hanuii, 2012. — 168 c.
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http://biblioclub.ru/index.php?page=book&id=253800

3. Banees H. H., AkcsanoBa A. B., I'agensmuna I'. A. Teopust 1 npakTHKa 3KOHOMETPUKH
[DnexTponnsbrit pecypc| / H. H. Banees, A. B. Akcsanosa, I'. A. 'agenpmuna. - Kazanp: KI'TY,
2010. - 301 c. - Pexum noctyna: http://business-
library.ru/book 270576 _teoriya_i_praktika_ekonometriki.

4. Enuceesa .M. Dxonomerpuka. — M.: FOpaiit, 2012. — 464 c.

5. XKypuan «[Ipuknaanas S5KOHOMETPUKAY.

6. Dxonomerpuka / [Ton pen..1.EnuceeBoii. - Yuebnuk. - M. : IIpocmekt, 2009. — 288 c.

7. DOxonomerpuka / C.M.Hecteposa. - YueOHO-MeToaMueckoe nocobue. - Camapa : MUP,
2010. - 52c. DxoHomerpuka. MeToauuecKue pEeKOMEHIAUMU i OakaJaBpOB HAalpaBJICHUS
38.03.01 «Oxonomukay. / Cocraputenu: Jlmmmuackuii H.A., HectepoBa C.U. — Camapa, MUP,
2015. - 45 c.

8. DOkoHomerpuka. Meroauueckue PEKOMEHJAIMM 10 BHEAyJUTOpHON  pabote
oOyuaromuxcst ans OaxanmaBpoB Hampasienus 38.03.01 «Oxonommka» / CocraBuTenu:
JInmuuckuii H.A., C.1. Hectepona. - Camapa: MUP, 2015. - 33 c.

6) Humepunem-ucmounuxu:

1. http://www.cemi.rssi.ru.

2. http://crow.academy.ru/econometrics.
3. http://statosphere.ru.

4. http://www.finmath.ru.

8. MATEPHAJILHO-TEXHUMYECKOE OBECIIEYEHUE YYEBHOM JUCHUTILIAHBI
(MOJIY.JIS)

B kayecTBe MaTepHambHO-TEXHHUYECKOTO OOECTHEeUeHUsl AUCHUIUIMHBI HCIOJb3YIOTCS:
yueOHBIC ayJUTOPUHU, OCHAIIECHHBIE HEOOXOomuMoW MeOenb0 W y4eOHOH  JTOCKOW,
MYJIbTUMEAUUHBIN IPOEKTOP, HOYTOYK, SKpaH, ¢uumgapt, I1K.

MarepuanbHO-TEXHUYECKOE OOECIeYeHUE CaMOCTOATEIbHON paboThl  OO0YJAIOIIMXCS
BKIIIOUaeT B cebst Ombnmuoreky u OubOnmoreuHbie (OHIBI, YUTAJIbHBIA 3aJ, KOMIIBIOTEPHBIC
KJIacChl C JIOCTYyIIOM B ceTb VHTepHET, K SJIEeKTPOHHBIM OHOJMOTEYHBIM CHCTEMaM,
MPOrPaMMHBIM MPOIYKTaM ¥ MH(POPMAIIMOHHBIM CITPABOYHBIM CUCTEMAaM.

[Tporpamma cocrapiiena B cootBeTcTBHH ¢ TpeboBanusamu OI'OC3+ BO no HanpaBieHUto
«IKOHOMUKA»

ABrop: CaxabueBa I'.A., k.p.-M.H., JOUEHT KadeIpbl NPUKIAJAHOM MaTEeMaTUKH H
HKOHOMETPHUKHU

Penenzent: KpaBuenko O.B., k.3.H., 1o1eHT kadeapsl (UHAHCOB U KpeIuTa
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IMPUJIOKEHME x PABOYEHN ITPOTPAMME
®OH/J OHEHOYHbBIX CPEJACTB JUCHUIIINHBI DxonomeTpuka
1. OueHoyHble cpeacTBa JAJ51 TEKYLIEr0 KOHTPOJISA yCIIeBAeMOCTH

1.1.1IpoBepounas padora Nel

Bapuant 1

1 (0,3). ITpuBeauTe MpuMep JaHHBIX MTONEPEUHOTO CPe3a.

2 (0,4). OnuimTe 3Tanbl MOAEIUPOBAHUS HA IPUMEPE U3YyUEHUS 3aBUCUMOCTH CTOMMOCTH
HEPEeBO3KU I'Py3a OT PACCTOSHUS, HA KOTOPOE OH JOJKEH OBbITh IEPEBE3EH.

3 (0,32). Meton n3y4eHHs 3aBUCUMOCTH MEXKY JBYMS IIPU3HAKaMU, KOTOPBI O0a3upyercs
Ha I10JI€ KOPPEJALMH, - ITO

a) AaHAIMTUYECKUI METO[T;

0) rpaduUYeCKUii METO/I;

B) 9KCIIEPUMEHTAILHBIA METOI;

I') HET BEPHOTO OTBETA.

4 (0,32). Omnbku, CBA3aHHBIE C HEMPaBUWIbHBIM BBIOOPOM BHJIa (YHKIMHU, HEJOYYETOM B
YPaBHEHMH PETPECCUM KAKOTr0-JINOO CYIIECTBEHHOIO (akTopa, — 3TO

a) OIMOKH BEIOOPKH;

0) OIIMOKH U3MEPCHHS;

B) OIIMOKY crienu (KA,

I') HET BEPHOT'O OTBETA.

5(0,32). Uro Bb1 MmoxkeTe cka3aTh O TapaMeTpax ypaBHEHUs IIPEICTaBICHHON perpeccun’?

6

4
3
2
1

-11»10-9-3»7-5-5-4»3»2-1D1234557881011

@ b N d s oE e N L

6 (0,2). Ilo pe3ynpTaTaM BBIYMCICHUN KOA((UIMEHT KOppensuuu okasaiucs paseH 1,16.
CpenaiiTe BEIBOJI O KQUECTBE MOJIEIIH.

7 (0,32). KoapunmeHT KOppensun HaxoauTcs o popmyiie

any zxzy ] ) sz 2 Z Zy
DT XD ATED IR J(Zx <z>)(zz DX

Z Xy — m 1") HET BEPHOI'0 OTBETA.

J«Zx)z 2x 25y - Zy

0)

8(0,32). BepOHTHOCTB OTBEPIrHYTh IPAaBUJIbHYIO TUIIOTE3Y IIPU YCIIOBUU, YTO OHA BEPHA, -
3TO

a) kputepuil Puiiepa;
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paccuuTaTh CpeAHHHA  KOA(PPHUIHUEHT

0) ommOKa IporHo3a;
B) YPOBEHb 3HAUMMOCTH « |
') HET BEPHOI'O OTBETA.

9 (2,5). Ilo uMmerommMMcs JTaHHBIM OIPEACIUTh TMapaMeTPbl YpPaBHEHUS PErPECCHH,

ANIACTUYHOCTH, KOA(PPHUIMEHTH  KOPPEISUN |

nerepmuHanuyi. Haiitu cranmapTHeie ommMOKH KO3 dUIMEHTa perpeccuu U KodpduimeHTa
KOPPEISIUH, JOBEPUTEIbHBIM HHTEpBAN U1 KO HUIMeHTa perpeccun. Paccunrars Kputepui
Oumepa. CaenaTh BBIBOJBI MPU YCIOBHH, YTO (PAKTOPOM SIBISIOTCS 3aTpaThl Ha IMEPCOHAT
(MiH.py0.), a pe3yapTaToM — pa3mep ToBapoodopora (MiH.py0.). Ilpunsrts o = 0,05.

n= ? 5 - ( - - )2 (y - (x -

20 | ¥ y X X y Yo PR g | Ry
Urtor | 177,1| 1650,6 | 18140,5| 1797,7 | 199690,1 | 1650,6 | 54160,0 | 9306,1 | 229,1
0 2 0 5) 2 5) 0 2 1 4
Bapuant 2

CpenaiiTe BEIBOJI O KQUECTBE MOJIEIIH.

1 (0,3). [IpuBeauTe npuMep AaHHBIX IPOJOIBHOTO CPE3a.

2 (0,4). OnumuTe 3Tanbl MOJAESITUPOBAHUS HAa IPUMEPE W3YYEHHUS 3aBUCUMOCTH PacxoJl0B
CEMbH 3a MECSII] Ha POJAYKTHI IUTAHUS OT CPEAHEYILIEBOTO 10X0/Ia Ha OJIHOTO YJI€Ha CEMBHU.

3 (0,32). ®opmynupoBKa BUJa MOJEIHN UCXOMS U3 COOTBETCTBYIOIIEH TEOPUU CBSA3U MEXITY
MNEPEMCHHBIMHU — 3TO

a) KaTuOpOBKa MO/ICIIH;

0) BepuduKaus MOJICIIH;
B) crienrpuKamus MOJEIH;
') HET BEPHOI'O OTBETA.

4 (0,32). IIpu o6paboTke HH(OPMAIK HA KOMITBIOTEPE BBIOOP BHU/Ia YPaBHEHUS PETPECCUH
0OBIYHO MPOBOJAT

a) aHATUTUYECKUM METOJIOM;
0) rpaduIECKUM METOIOM;

B) SKCIICPUMCHTAJIIbHBIM MCTOAOM;

') HET BEPHOI'0 OTBETA.

5(0,32). Yto Bel MokeTe cka3aTh 0 mapameTpax ypaBHEHUs PEICTaBICHHOMN perpeccuu?

- N oW & 3 ® w @ o<

®
11108 8 7 6 65 4 -3 2 1 0 1 2/ 3 4 5 6 7 8 9 W01
-1

-2

4

5
Rl
7

6 (0,2). ITo pe3ynbTataM BBIYUCICHHH KOI(D(UIMEHT KOPpeIsuH OKa3zajics paBeH -1,51.

7 (0,32). KoapunmeHT KOppensun HaxoauTcs 1o popmyiie

any Zny

J(Zx n—Q. )y n -y’ )'

3 x2y? DRIN Zy
\/<ZX (Z))(zz (Zy)

B)
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5) 3 xy - @ ') HET BEPHOT'O OTBETA.

J«Zx)z 2x 25y - Zy

8 (0,32). 3aKJIF0YAETCsl B MPOBEpKe runore3bl Hy 0 cTaTUCTHYECKON HE3HAUUMOCTH
YPaBHEHHSI PETPECCHH.

a) t-xputepuii CTbIOJICHTA;

0) F-xpurepuit durepa;

B) 3HaueHue Z-pacmnpeaencaus Oumepa,

') HET BEPHOI'O OTBETA.

9 (2,5). Ilo wumerommMmcs ITaHHBIM ONIPENCIUTh IMMapaMeTPhl YpPaBHEHHUS PErPECCHH,
paccuuTaTh CpeAHMH KOXPQPHUIMEHT DSIACTUYHOCTH, KOIPPHUIMEHTHl KOPPEISlHd U
nerepmuHanuu. Hailitu crapmaptHyto omubOKy Kodd@uIueHTa perpeccud M ONpelesIuTh
3HAYMMOCTh KO3((uumeHTa Koppensuuu, JOBEpPUTENbHBIM HHTEpBal id Koddduuumenra
perpeccun. Paccuurtats kputepuit @umepa. Crenarh BBIBOJBI MPU YCIOBHH, UYTO (HaKTOpPOM
SABJISIIOTCS 3aTpaThl Ha TiepcoHan (MJIH.py0.), a pe3yJbTaTtoM — pa3Mep ToBapoodbopoTa
(MitH.pyO0.). IIpunsts a = 0,05.

n= ) , (5.3 (v- (x -
N y Yo ¥ ~ -

20 | X y Xy X y Yx V| XY
Wror | 189,3 | 1321,4 | 15322,2 | 2042,4 | 124977,0 | 1321,4 | 31673,4 | 5992,4 | 249,2
0 8 5 9 3 2 5 7 0 5
Bapuant 3

1 (0,3). IlpuBeaute npuMep NaHETbHBIX JaHHBIX.

2 (0,4). OnuumTe 3Tanbl MOJETUPOBAHUS HA PUMEPE U3YyUEHUS 3aBUCUMOCTH CTOMMOCTH
HEPEeBO3KHU I'Py3a OT PACCTOSHUS, HA KOTOPOE OH JOJKEH OBbITh NEPEBE3EH.

3 (0,32). BenuuwmHa, XapakTepu3ylolias OTKJIOHEHHS  pEaJbHOTO  3HAYEHUS
PE3yJIBTaTUBHOIO NMPU3HAKA OT TEOPETUYECKOT0, HAJCHHOIO TI0 YPABHEHUIO PETPECCHH, - ITO

a) ciyvaiiHasi BeJIMYMHA, UM BO3MYIICHHUE;

0) omnOKa U3MepeHus;

B) omuOKa crieruduKauy MOIeIu;

I') HET BEPHOTO OTBETA.

4 (0,32). Meron u3yuyeHus 3aBUCUMOCTH MEX]ly ABYMS NPU3HAKaMH, KOTOPbIM OCHOBaH Ha
W3Y4YEHUH MaTEPUaIbHOU IPUPOJBI CBS3U UCCIIEYEMBIX TPU3HAKOB, - 3TO

a) AaHAIUTUYECKUI METO[T;

0) rpaduueckuii MeTox;

B) SKCIIEPUMEHTAIbHBINA METOJ;

') HET BEPHOI'O OTBETA.

5(0,32). Uro Bel MoxeTe cka3aTh O HapaMeTpax ypaBHEHUS MPECTaBICHHOMN perpeccuu?

8
7
3

4
3
2
1

x
1109 8 7 6 5 4 3 2 4 0 1 2 3\4 5 6 7 8 9 10 Nn

1
2
&
4
5
£
7
g
9
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6 (0,2). ITo pe3ynbTataM BBIYUCICHHH KOI(P(OUIMEHT KOPpEIsSUK OKa3ajics paBeH -1,21.
CpenaiiTe BEIBOJ O KQUECTBE MOJIEIIH.
7 (0,32). KoapdurmienT koppemsiiuu HaxoguTcs mo GopMyIie

nzxy szy ) ) sz 2 Z Zy
O DN ER] J(Zz (Z)XZZ ¥,

6) > xy- @ ') HET BEpHOT'O OTBETA.

J«fo 2x 25y - Zy

8 (0,32). COFJ'IaCHO BBIJIBUTAETCs rurore3a Hy o ciydaiiHOM mpupojie mokasarenei,
T. €. 0 HE3HAYUMOM MX OTJIMYUU OT HYJIS.

a) t-xpurepuro CTbIOJICHTA;

0) F-xpureputo ®umepa;

B) 3HaueHuto Z-pacnpenenenus Gumepa,

') HET BEPHOI'O OTBETA.

9 (2,5). Ilo wumeromMMcs JaHHBIM ONPENEIUTbh I[apaMeTpbl ypaBHEHUS pPErpeccui,
paccunTarh CpeaHH  KO(PGUIMEHT DJIACTHYHOCTH, KOI(PQPHUIMEHTH KOPPEISIUH |
nerepMuHaiui. Haltu cTanpapTHyro omuOKy Ko3(hduImeHTa perpeccud U ONpeieuThb
3HAYMMOCTh KO3()(UIMEHTa KOppessdluu, IOBEpPUTENbHbIM HHTepBal g Ko3dduuuenra
perpeccun. Paccuurars kputrepuii ®@umepa. Crenarb BBIBOJBI IPU YCIOBHM, UYTO (HPaKTOPOM
ABJISIIOTCSL  3aTpaThl Ha MepcoHan (MIIH.py0.), a pe3ylbTaToM — pa3Mep TOBapoobOpoTa
(MaH.py©.). IIpunsate a = 0,05.

n= ) , (5.7 (v - (x -
N y Yoo ¥ ~ -
20 X y Xy X y Yx Y, ) X )2
HWrtor 160,9 | 1493,2 | 14717,0 | 1475,6 | 159583,1 | 1493,2 | 404438 | 7651,7 | 180,0
0 7 4 6 5 6 4 5 0 8

1.2. IlpoBepounas padora Ne2
Bapuanr 1
1 (0,3). ®opmyna CKOPPEKTUPOBAHHOTO MHIEKCa MHOKECTBEHHOM JETEPMHHAIIUU HUMEET

BUI:
a) ﬁZ:RZ* n-1 : B) §2=1— Z(y_yx)z:(n_l) .
n-m-1 >.(y=y)*:(n-m-1)
=2 (y-¥)*(n-m-1
0) R =1- Z : ') HET BEpHOTo oTBeTa (yKa3aTh CBOW)

D (y-y)? (-1

2 (0,3). Huszkoe 3Havyenue koddduimenta (MHIEKCA) MHOKECTBEHHON KOPPENSAIHH
O3HaYaeT, 4To

a) B pErPECCHOHHYIO MOJISITb BKJIFOUCHBI CYIIECTBEHHBIE (DaKTOPHI;

0) paccmarpuBaemas QopMa CBS3M HE OTpPaKaeT pealbHbIE COOTHOIICHHS MEXIy
NIepEeMEHHBIMH, BKJIFOYCHHBIMHU B MO/ICTIb;

B) BEpPHBI OTBETHI a U 0;

') HET BEPHOI'O OTBETA.

3 (0,3). [TokazaTenp MHOKECTBEHHON KOPPEISIIHH

a) OIICHUBAET BIMsHHUE (PaKTOPOB Ha PE3YIBTAT MO OTJEIHLHOCTH;

0) KOJIMYECTBEHHO XapaKTEPU3yeT TECHOTY CBS3M pacCMaTpUBAeMOro Habopa (pakTOpoB C
HCCIIEyeMbIM MIPU3HAKOM;
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B) BEpHBI OTBETHI a U 0;

T') HET BEPHOT'O OTBETA.

4 (0,3). Koaddumment uHTEpKOPPEISIIHUN — 3TO KOIDGUIIMEHT KOPPETAIUN MEXKITLY

a) OOBSCHSIOIIMMH TIEPEMECHHBIMH,

0) 0OBSICHAEMBIMU TIEPEMEHHBIMU;

B) OOBSCHIEMON M OOBACHSIONICH TEPEMEHHBIMU;

I') HET BEPHOI'O OTBETA.

5 (0,7). ITo nmeromumMcst 3Ha4YCHUSIM NMAapHBIX KO3()PULINEHTOB KOPPEIALMU CeNaTh BHIBOJ
0 KOJUIMHEApHOCTH (akTopoB. BriOpaTh (akTophl, BKIOYaeMbie B Mojeib. [10sSCHUTH CBOM
otBeT. OLIEHUTh MYJIBTUKOJJIMHEAPHOCTh (DAKTOPOB C MCIIOJIb30BAHUEM ONPEAEIUTENS MAaTPHILIbI
HNapHBIX KO3()(UIIMEHTOB KOPpPEIsIUUd MEXIy (akTopaMH M TMPOBECTH OIEHKY 3HAYMMOCTHU
MYJIbTUKOJUIMHEAPHOCTH  (DAKTOPOB METOIOM MHCHBITAaHMS TUIOTE3bl O HE3aBUCUMOCTH
nepemennbix (N=20).

Y X1 X X3
Y 1 0.6 0.65 0.7
X1 1 0.04 0.03
X 1 0.1
X3 1

6 (2,6). I[lo wumeromuMCs JaHHBIM OIPENEIUTh IapaMeTphl YpaBHEHUS JHHEWHOU
MHO’KECTBEHHOM perpeccuu Mo MeTOay HauMEHbIIHX KBaapaToB. COCTaBUTh MAaTpUIly MapHBIX
kodduimenToB Koppensuuu. Paccunurtath cpennue kodh@uuuentsl anactTudHocTd. [lomyduts
YpaBHCHHE pErpecCMd B CTaHAApTU30BaHHOM Macmrade. Onpenenuth Kod(OUIIUEHTHI
MHO>KECTBEHHOM  KOppesUU U  JCTepMUHAIIMH, CKOPPEKTUPOBAHHBIN  Kod(DPUIIMEHT
nerepMuHanuu. OLEHUTh 3HAYUMOCTh YpaBHEHHSI MHO>KECTBEHHOM perpeccuu ¢ nomouipro F-
kputepust @umiepa npu yposue 3Haunmoctu « = 0,05. [IpoBeputs 3HAYMMOCTH KOAPPHUIIMEHTOB
perpeccun. CnenaTh BBIBOJIBI, CUYHTas, 4To Y - TOBapooOOpoT (MJH. pyD.), X1 — IUIOLIAAb
TOProBOTro 3aja (THIC.KB.M), X2 — 3aTpaThl Ha epcoHan (MIH.pyo.).

(- | (- | (¥-
n=20 y X1 X2 X1 Xo° y2 yX1 X2 | XaX2 Zl)z X_z )z g, )2
Hroro | 30,73 | 2,04 | 2,15| 0,22 | 0,24 | 48,44 | 3,18 | 3,39 | 0,22 | 0,01 | 0,01 | 1,23

7 (0,5). Pemenue kakux 3a7ad BKIIOYAeT B ceOs crienuuKanus MO MHOKECTBEHHOM
perpeccun?

Bapuant 2
1 (0,3). ®opmyna CKOPPEKTUPOBAHHOTO MHJIEKCA MHOXXECTBEHHOU JIE€TEPMHUHALIUU UMEET
BUJI:
=2 n-1
a) R =R**———; B)
n-m-1

. S(y-§) (n-m-1)
6) R =1- . :
) D (y-y)* (-1

2 (0,3). MHaekc MHOKECTBEHHOM KOPPEIISAIIUT
a) m3MeHsercs ot -1 1o 1;

0) u3mensercs ot -1 1o 0;

B) u3Mensercs ot 0 1o 1;

T') HET BEPHOTO OTBETA.

DY A
S(y-y)*:(n-m-1)°

—=2

') HET BEpHOTO OTBETA (yKa3aTh CBOM)

3(0,3). Ecmu Y, > Y TO B ypaBHEHUHU PETPECCUU B CTaHIAPTH30BAHHOM MaciuTade

yXz ?

a) p>f,;
0) B, < B,
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B) fy =/,

I') HET BEPHOI'O OTBETA.

4 (0,3). IIpu mpaBWILHOM BKJIIOYECHHH (PAKTOPOB B PErpECCHOHHBINA aHAIM3 BEJIWYMHA
MH/IeKCa MHOKECTBEHHON KOPpPEsIUU OyneT

a) CyILIECTBEHHO BbIIIE UHJIEKCA KOPPEISILIUY MapHON 3aBUCUMOCTH;

0) CyIIeCTBEHHO HIDKE HHICKCA KOPPEJIALUH MTaPHOH 3aBUCHMOCTH;

B) paBHa MaKCUMaJIbHOMY MH/JIEKCY KOPPEJIALNU apHOU 3aBUCUMOCTH;

') HET BEPHOI'O OTBETA.

5 (0,7). 1o nmeromMMcst 3HaYEHUAM MapHBIX KO3()PHUIIMEHTOB KOPPEISILIUU CIIENaTh BHIBOJ
0 KOJUIMHEApHOCTH (akTopoB. BriOpaTh (akTophl, BKIIOYaeMbie B Mojeib. [10sSCHUTH CBOM
otBeT. OLIEHUTh MYJIbTUKOJUIMHEAPHOCTH (DaKTOPOB C UCIIOJIb30BAHUEM OTIPEACTUTEINS MATPHUIIbI
HNapHBIX KO3()(UIIMEHTOB KOPpEeIsIUUd MEXIYy (akTopaMH M MPOBECTH OLEHKY 3HAYMMOCTH
MYJbTUKOJUIMHEAPHOCTH  (PAKTOPOB METOJOM HCIBITAHUS TUIOTE3bl O HE3aBHUCHUMOCTH
nepemennbix (N=20).

Y X1 X X3
Y 1 0.65 0.6 0.65
X1 1 0.5 0.9
X 1 0.3
X3 1

6 (2,6). Ilo wumeromuMCs JaHHBIM OIPENEIUTh IapaMeTpbl YpaBHEHUS JIMHEHHOMN

MHO’KECTBEHHOM perpeccuu Mo MeTOay HauMEHbIIHUX KBaapaToB. COCTaBUTH MAaTpPUILy MapHBIX
K03 uureHToB Koppenauuu. Paccuutars cpennue kodpuuueHTs! macTuuyHocTd. [Tomyuuts
yYpaBHEHHE perpeccud B CTaHJApTHU30BaHHOM Macmrabe. Omnpenenuts KodI()OUITMEHTHI
MHOXECTBEHHOH  KOppelsLlMd U  JIeTepMUHALIUM, CKOPPEKTHPOBAHHBIA KO3 UIMEHT
nerepMuHanuu. OLEHUTh 3HAYUMOCTh YpaBHEHHSI MHO>KECTBEHHOM perpeccuu ¢ nomouipro F-
kputepust @umiepa rpu yposue 3Haunmoctu « = 0,05. [IpoBeputs 3HAYMMOCTH KOAPPHUIIMEHTOB
perpeccun. Cpuenatb BBIBOJBI, CUMTas, 4TO Y - TOBapooOOpoT (MIH. py0.), X1 — IUIOIAAb
TOPrOBOTO 3aJia (THIC.KB.M), X2 — 3aTpaThl HA IEPCOHAN (MJIH.pYO.).

(Xe- | (x2- | (y-
n=20 y X1 Xo X12 X22 y2 YX1 YX2 X1X2 Z )2 X_2 )2 9 )2
Uroro | 44,63 | 2,12 | 555| 0,29 | 1,66 | 131,60 | 6,08 | 14,20 | 0,67 | 0,06 | 0,12 | 32,01

7 (0,5). Pemenue kakux 3a7ad BKIIOYAeT B cebsl crienupuKanus MoIeT MHOKECTBEHHOM
perpeccun?

Bapuanr 3
1 (0,3). ®opmyna CKOPPEKTUPOBAHHOIO MHJIEKCA MHOXXECTBEHHOW JI€TEpMHUHALIUU HMEET
BU:
a) ﬁzsz*n——l; B) RC=1- Z(YZVX)Zi(n—l) ;
n-m-1 >(y-y)*:(-m-1)
=2 (y-¥)":(n-m-1)
6) R =1- z ; ') HET BEPHOro oTBeTa (yKa3aTh CBOM)

D (y-y)?:(n-1)

2 (0,3). Uem Omrke K HYJIFO OTPEIEIUTEb MATPHIIBI MEK(PAKTOPHOU KOPPEISIIUH, TEM

a) CcuUiIbHEe  MYJbTHUKOJUIMHEAPHOCTh  (PAaKTOpOB W HEHaJeXHee  Pe3yibTaThl
MHOXECTBEHHON Perpeccuu;

0) cmabee MyIbTHKOJUIMHEAPHOCTh (DAKTOPOB U HANIEIKHEE PE3YyIbTaThl MHOXKECTBECHHOM
perpeccuu;

B) CHJIbHEE MYJIBTUKOJUIMHEAPHOCTh (DAKTOPOB M HaNle)KHEE PE3yIbTaThl MHOKECTBEHHOMH
perpeccuu;

I') HET BEPHOTO OTBETA.

23




3 (0,3). Just Toro 9YTOOBI TMOJNYYHUTH AJCKBATHYIO OLEHKY TOTO, HACKOJIBKO XOpOILIO
Bapualsl pe3yJbTHPYIOIIETO MpH3HAKa OOBACHSAETCS BapHallMeil HECKOJIBKUX (PAKTOPHBIX
NPU3HAKOB, IPUMEHSIOT

a) K03 (UIMEHT TeTepPMHUHAIINH;

0) k03P PUITUEHT KOPPEIALINH;

B) NapHBIA KOY(PPUIIMESHT KOPPEIALIHH;

') HET BEPHOI'O OTBETA.

4 (0,3). Yem Ooutbiiie m, TeM

—2
a) cHiIpHee pasianune Mexay R u R%;

6) ciabee pasmume Mexky R u R?;

B) Gonbine R?;

I') HET BEPHOT'O OTBETA.

5 (0,7). Ilo umerommmMcst 3HaYEHHUSIM MAapHBIX KO3()PHUINEHTOB KOPPEISAIUH CeaTh BHIBOJ
0 KOJUTMHEApHOCTH (akTopoB. BriOpaTh (hakTophl, BKIOUaeMble B MoJenb. [l0sSICHUTH CBOM
o1BeT. OLIEHUTh MYJIbTUKOJJIMHEAPHOCTh (PAKTOPOB € UCIOIb30BAHUEM OIPEACIIUTENS MATPULIbI
napHBIX KOA()(OUIIMEHTOB KOppesiuA MEXTy (akTopaMH M IMPOBECTH OICHKY 3HAYMMOCTH
MYJIbTUKOJJIMHEAPHOCTH  (DAKTOPOB METOJOM MWCIHBITAaHUS TUIOTE3bl O HE3aBHCUMOCTH
nepemeHnbix (N=20).

Y X1 X X3
Y 1 0.7 0.6 0.65
X1 1 0.25 0.79
X 1 0.03
X3 1

6 (2,6). Ilo umeromuMmcs JaHHBIM ONPEAEIUTh MapaMeTpbl YPaBHEHUS JMHEHHON
MHO’KECTBEHHOM perpeccuu Mo MeToay HauMEHbIIHUX KBaapaToB. COCTaBUTh MAaTpPUIly MapHBIX
K03 uureHToB Koppenauuu. Paccuntars cpennue ko3puuueHTs! macTuuyHocTd. [lomyuuts
YpaBHEHHME perpeccud B CTaHAApTU30BaHHOM Macmrabe. Omnpenenuts Ko3(h(UIMEHTHI
MHOKECTBEHHOM  KOppelsiiuid U JAeTepMHUHAllMM, CKOPPEKTUPOBAHHBIM KO3 dULEeHT
nerepMuHaiui. OLIEHUTh 3HAYMMOCTh YpaBHEHHSI MHOXXECTBEHHOW perpeccuu ¢ mnomouipio F-
kputepust @umiepa rpu yposae 3HauumMoct @ = 0,05. [IpoBeputs 3HAYMMOCTH KOAPPHUIIMEHTOB
perpeccun. Cpuenatb BBIBOJBI, CUMTas, 4TO Y - TOBapooOopoT (MiH. pyO0.), X1 — IUIOIAAb
TOPrOBOTO 3aJia (THIC.KB.M), X2 — 3aTpaThl HA IEpCOHAN (MJIH.pYO.).

(Xe- | (2= | (y-
n=20 X X X% | X2 2 X X XX | — = >
y 1 2 1 2 y yX1 yXo 1X2 X1)2 X, )2 y)2

Hroro | 53,01 | 0,70 | 7,46 | 0,03 | 2,90 | 182,56 | 2,12 | 21,74| 0,27 | 0,01 | 0,12 | 42,03

7 (0,5). Pemenue kakux 3a/1a4 BKIOYAET B ce0s crenuduKanus MoaeI MHOXECTBEHHON
perpeccun?

1.3. IlpoBepounas padora Ne3
Bapuanr 1
1 (0,3). Ha pucynkax HmKe NPHBEICHBI NPUMEPBI IPADUKOB 3aBUCUMOCTH g OT

TCOPCTUICCKHUX 3Ha4YEHMH yx' B kakom cnyqae(ﬁx) MNpeaACTaBJICHBI MOACIN C HCCJIy‘-IElﬁHLIM

XapaKTepOM OCTaTKOB (yKaxuTe OykBY(bl) mpaBHiibHOTrO 0TBeTa)? IlosicHUTE CBOM OTBET.
4 Gy HET BEPHOTO
OTBETa

=
.

a) 0) B) T)
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2 (0,3). Eciu tector Baptierra, Tompadensaa u KyaHara gamd mpOTHBOIOIOXKHBIE
pe3yibTaThl, TO

a) HY’)KHO MPENOJI0KUTh HATMYHE TOMOCKEJaCTHUHOCTH;

0) HY’KHO TPEAIOIOKUTh HATUYNE aBTOKOPPEIIALUU OCTATKOB;

B) HYXKHO MPEAINOJIIOKHUTh HaJMUKe TeTePOCKEeTaCTUIHOCTH;

I') HET BEPHOI'O OTBETA.

3 (0,3). IlpuHsTHE HYJICBOM TMIOTE3bI MPU HCIOIL30BaHUK KpuTepus lapOuHa-YorcoHa
O3HAYaeT, 4To

a) OCTaTKH 3aBUCUMBI, aBTOKOPPEIISALIUS OTCYTCTBYET;

0) OCTaTKH 3aBHCHUMBI, aBTOKOPPEISIHS IPUCYTCTBYET;

B) aBTOKOPPEJISAIHUS PaBHA HYIIIO, OCTATKH 3aBUCUMBIL;

') HET BEpHOI'0 OTBETA (J1aTh CBOM).

4 (1,4). llonyuens! ocrarku: 1,5; -0,3; -1,8; -2,7; -2,9; 1,4, -2,3; 0,3; 0,8; 2,3; -1,4; -1,1. C
MIOMOIIIBI0 KPUTEpHUsl 3HAKOB M Tecta JlapOmHa-YoTcoHa cienath BBIBOA O BO3MOXKHOCTH
MPUHSITUS HYJIEBOI TUIIOTE3bI.

5 (2,7). Ilpumenute Tectol baprierra, lomadenna m Kyannra. Cpenaiite BbIBOI 00
OJIHOPOJAHOCTH JTUCIIEPCHHU.

n y X1 X7 Yy & 5i2

1 45 35 2,3 51,89 -6,89 47,48
2 17 15,6 1,5 20,36 -3,36 11,31
3 70 18,4 2,3 30,90 39,10 1528,91
4 8,5 2,1 1,9 6,79 1,71 2,93
5 23 14,7 2,6 28,84 -5,84 34,14
6 25 30,5 1,8 41,83 -16,83 283,17
7 10,3 21,6 0,6 20,08 -9,78 95,65
8 48,9 25,4 2,5 41,50 7,40 54,77
9 12,3 12,3 1,7 17,94 -5,64 31,79
10 7,6 2,3 2,3 10,54 -2,94 8,64
11 24 21,6 1,4 27,08 -3,08 9,46
12 55 11,6 0,3 4,81 0,69 0,47
13 5,2 3,2 1,9 8,18 -2,98 8,88
14 12,6 3,8 3,2 20,31 -7,71 59,38
15 6,3 2,6 0,9 -1,32 7,62 58,12
16 7 16,5 0,5 12,76 -5,76 33,13
17 4.6 3,4 0,6 -2,94 7,54 56,78
18 55,9 25,3 2,1 37,88 18,02 324,89
19 21,6 8,9 2,6 21,51 0,09 0,01
20 7,8 3,6 3,1 19,18 -11,38 129,47
Hroro 418,1 278,4 36,1 418,10 0,00 2779,38

[lpu npumenenumn Ttecta [omndpenna m Kyanara cuwraiite, 4TO MOJO3pEHUE Ha
reTepPOCKEJACTHYHOCTh €CTh OTHOCHTENIBHO BTOPOTo (akTopa. YpaBHEHHE DPErpeccHd IS

MEpPBbIX BOCBMHU 3HAYEHUM HMEET BUJ yx=51,01+1,21x1-14,71x2 , ML BTOPBIX - y =-
3,28+0,50x1+8,11x,.

Bapuanr 2
1 (0,3). Ha pucynkax HIKe MPUBEAECHBI MPUMEPHI ToJIel Koppenauuu. B kakoM ciydae(sx)
JMCTIEpCHs OCTATKOB FOMOCKeAacTHuYHas (yKakute OykBy(bl) mpaBuibHOro otBeta)? IlosicHuTte
CBOM OTBET.
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y HET
’ y BEPHOTO
oTBeTa
X X
x
a) 0) B) r)

2 (0,3). OrcyTcTBHE aBTOKOPPEIIALIMY OCTATOUHBIX BEJIUUNH BEIET K

a) COCTOATENHHOCTH U Y)PEKTUBHOCTH OIIEHOK KOA((PUITMEHTOB PErPeCcCHH;

0) HECOCTOATENBHOCTH U HEI(D(HEKTUBHOCTH OLIEHOK KO3 PHUIIMEHTOB PErpECcCHH;

B) HECOCTOSATEIBHOCTH U HEAD(HEKTUBHOCTH OIICHOK KO3 (PUIIMEHTOB KOPPEISIIUH;

I') HET BEPHOI'O OTBETA.

3 (0,3). Ecnu kpurepun baptierra u JlapOuHa-YOTCOHAa Jail POTHBOIMOJIOKHBIC
pe3yabTATHL, TO

a) HY)KHO TIPEATOJIOKUTh HAJTMYNE TOMOCKEIaCTHUHOCTH;

0) HY’KHO TIPEATIOJIOKUTH OTCYTCTBHE aBTOKOPPEIISIIUN OCTATKOB;

B) HY)KHO IPEIIOJIOKUTh HAINIHE TeTEPOCKETACTHUHOCTH;

I') HET BEPHOT'O OTBETA (J1aTh CBOM).

4 (1,4). llonyuens! ocratku: -0,9; 1,6; -1,1; -2,1; 1,6; 1,8; -0,3; 0,5; 0,4; 2,3; -1,4; -1,1. C
MOMOIIbIO KpUTEpHsl 3HAKOB M Tecta JlapOmHa-YOTCOHA cJenarth BBIBOA O BO3MOXKHOCTHU

IIPUHATHA HYJIGBOP'I THITIOTC3HI.

5 (0,7). Ilpumenute tectol baptierra, Tlomndenma wm Kyanara. Chenmaiite BbIBOA 00

OJJHOPOAHOCTH NHUCIICPCUU.

n y X1 X2 Yy & 5i2

1 40,9 31,8 2,1 46,45 -5,55 30,78
2 15,5 14,3 1,3 18,32 -2,82 7,93
3 63,6 16,8 2,3 29,58 34,02 1157,43
4 7,7 1,8 1,7 6,17 1,53 2,35
5 20,9 13,6 2,4 26,45 -5,55 30,79
6 23 27,7 1,8 38,94 -15,94 253,97
7 8,9 18,6 0,5 17,08 -8,18 66,86
8 44.6 23,1 2,3 37,35 7,25 52,55
9 11,2 11,3 15 16,25 -5,05 25,51
10 6,9 2,1 2,1 9,81 -2,91 8,46
11 21,8 19,6 1,3 24,85 -3,05 9,33
12 53 10,5 0,3 5,45 -0,15 0,02
13 4.7 29 1,7 7,52 -2,82 7,97
14 11,6 3,5 2,9 18,08 -6,48 41,97
15 5,9 2,4 0,3 -4,54 10,44 109,09
16 6,3 15,3 0,5 13,01 -6,71 44,97
17 41 3,1 0,6 -1,23 5,33 28,38
18 51 23 1,9 33,96 17,04 290,49
19 19,6 8,1 2,4 19,66 -0,06 0,00
20 7,1 3 2,9 17,46 -10,36 107,36
Htoro 380,6 252,5 32,8 380,60 0,00 2276,22

[Mlpu mnpumenenun Ttecta [onmadenna u Kyanara cuuTaidiTe, 4TO MONO3pEHHME Ha
reTePOCKEJACTHYHOCTh €CTh OTHOCHTENIFHO BTOPOTrO (akTopa. YpaBHEHHE PErpecCHd s
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MEPBbIX BOCbMHM 3HAYEHUW HMEET BH] yX:16,62+1,4lx1-3,18xz , UL BTOPBIX - y =-
0,77+0,39x1+7,65x,.

Bapwuant 3
1 (0,3). Ha pucyHkax HM>Ke IPUBEAEHBI IPUMEPHI T0JIEN Koppersiuuu. B kakom ciyyae(six)
JMCIIEpCHs OCTATKOB reTepockenacTuyHas (ykaxxute 0ykBy(bl) npasuibHoro orsera)? Iloscuute
CBOM OTBET.

& Y 5 . HCT
+f " r * BEPHOT
(6]
OTBETa
° 7 0 p ¢ 2
a) 0) B) r)

2 (0,3). lucriepcust OCTaTKOB SABJISAETCS T€TEPOCKEAACTHUHOM, €CITH

a) JUT KaKI0T0 3HaYeHUs (haKTopa OCTATKA UMEIOT OJIMHAKOBYIO TUCIICPCHIO;

0) s KaX0T0 3HA4YeHUsS PaKTOpa OCTATKU MMEIOT OJMHAKOBYIO aBTOKOPPEIISIIHUIO;

B) HE IS K&KI0TO 3HaYCHHUs (haKTOpa OCTATKA UMEIOT OJIMHAKOBYIO KOPPEISIIHIO;

') HET BEPHOTO OTBETA.

3 (0,3). Ecnu kputepuii 3HakoB u tect [onadenna u Kyanara mpaau mpoOTHBOIOIOKHBIC
pe3ysbTaThl, TO

a) HY)KHO TPEATMOJIOKUTh HATHYNE TOMOCKETaCTHUYHOCTH;

0) HY»KHO TPEJIOJIOKUTh OTCYTCTBUE aBTOKOPPEIISIIUN OCTATKOB;

B) HY)KHO MPE/IIOJOXKHUTh HAINIHE TeTEPOCKEIaCTHUHOCTH;

T') HET BEPHOTO OTBETA (J1aTh CBOM).

4 (1,4). lMomyuens! ocrarku: 1,9; 1,3; -1,2; -14; -0,9; 1,1; -0,6; -0,9; 0,4; 2,3; -14; -1,1. C
MOMOIIbI0 KpUTepHsi 3HAKOB U Tecta JlapOmHa-YOTCOHa caenath BBIBOA O BO3MOXKHOCTHU

IIPUHSATHUS HYJIEBOW TMITOTE3BI.

5 (2,7). Ilpumenute Tectbl baprierra, I'onadenna m Kyanara. Caenaiite BbIBOA 00

OJTHOPOJTHOCTH JAUCTIEPCHH.

n y X1 X7 Yy & giz
1 38,9 30,3 2 37,85 1,05 1,10
2 14,8 13,8 1,3 16,85 -2,05 4,21
3 61 16 2,2 24,72 36,28 1316,48
4 7,3 1,7 1,3 4,67 2,63 6,89
5 15,3 12,3 3,2 27,27 -11,97 143,29
6 21,3 36,3 1,71 42,07 -20,77 431,47
7 8,9 17,7 0,8 17,64 -8,74 76,37
8 42,3 22 2,2 30,76 11,54 133,28
9 10,8 10,8 1.4 14,46 -3,66 13,40
10 0,58 2 2,3 11,25 -10,67 113,93
11 20,9 19,8 1,2 22,26 -1,36 1,86
12 55 10 0,3 6,75 -1,25 1,56
13 45 2,7 1,6 7,56 -3,06 9,39
14 11 3,3 2,8 15,70 -4,70 22,10
15 5,21 2,9 0,3 -0,40 5,61 31,42
16 6 15,6 0,5 13,64 -7,64 58,40
17 3,9 2,3 0,6 0,88 3,02 9,10
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18 48 21,6 1,8 27,84 20,16 406,35
19 19,3 7,7 2,3 16,99 2,31 5,33
20 8,6 2,9 2,8 15,30 -6,70 44,87
Hrtoro 354,09 2517 32,61 354,09 0,00 2830,81

I[Ipu npumenenmn Ttecta lomadenna wm Kyanara cuwTaiiTe, 4TO TOMO3pEHHE HA
reTepOCKEAACTUYHOCTh €CTh OTHOCHTEIBHO BTOPOro (pakropa. YpaBHEHHE perpeccuu yis

MEePBbIX BOCBMHU 3HAYCHUW HMMEET BH/I yX:35,98+1,29x1-10,87x2 , JUIL BTOPBIX - vy =-
1,62+0,42x1+7,92x5.

Bapuant 4

1 (0,3). Ha pucynkax HMXe NPHBEICHBI NPUMEPBI IPAQUKOB 3aBUCHMOCTH g OT

TEOPETUYECKUX 3HAYCHHI Y, B kakom cnyuae(six) mpeAcCTaBiI€HBbI MOJEIU CO CIy4alHbBIM

XapaKkTepOM OCTaTKOB (yKaxxuTe OykBY(bl) mpaBuiibHOrO oTBeTa)? [losicHuTe CBOM OTBET.

64

4

a)
2 (0,3).

pe3yibTarhl, TO

6)
Eciu xkpurepun 3HakoB u JlapOuHa-YoTcOHa Jajid IPOTUBOIOJIOKHBIE

P

N

-2

a) HYXHO IMPCAIIOJOXUTh HATMUIUEC TOMOCKCIJACTUIHOCTH

6) HYXXHO IIPEAIIOJIOKUTb OTCYTCTBUC aBTOKOPPEIIALIUNA OCTATKOB,

B) HYXKHO IPEAINOJIOKHUTh HaJTMUHE T€TePOCKEeTaCTUIHOCTH;

I) HET BEPHOT'O OTBETA.
3 (0,3). [lucrepcust OCTATKOB SIBISETCS TOMOCKEIACTUYHOM, €CITH
a) TSl KXKI0T0 3HaUCHHs (haKTOpa OCTATKH UMEIOT OJJHHAKOBYIO TUCIIEPCHIO;

!

HCT BCPHOT'O
OTBE€Ta

r)

0) 11 KaXXKJ0ro 3HaueHus: (akTopa OCTaTKU UMEIOT OJIMNHAKOBYIO aBTOKOPPETISIUIO;
B) HE JJIS KQXKJI0T0 3Ha4eHHUs (paKTopa OCTaTKU UMEIOT OJIMHAKOBYIO KOPPEIIAIUIO;
') HET BEPHOI'O OTBETA.
4 (1,4). llonyuenwr ocratku: -0,9; 1,8; 0,2; -1,1; -0,9; 1,1; -0,7; -0,9; -1,4; 2,3; -1,4; -1,1. C
MOMOUIbI0 KpUTEpHsl 3HAKOB U Tecta JlapOumHa-YOTCOHa caenarbh BBIBOA O BO3MOXKHOCTU
HPUHATHUS HYJEBOW TMIIOTE3bI.
5 (2,7). llpumenute tectsl baptnerra, I'onndenna u Kyanara. Cpaenaiite BbIBOA 00
OJIHOPOAHOCTH TUCIIEPCHH.

n y X1 X7 Yy & giz
1 39,7 30,2 2 40,26 -0,56 0,32
2 15,1 14,1 1,3 17,86 -2,76 7,61
3 82 16,3 2,2 26,25 55,75 3107,68
4 7,4 1,7 1,3 4,18 3,22 10,38
5 15,6 12,6 3,3 29,46 -13,86 192,22
6 21,7 37,2 1,7 46,00 -24,30 590,34
7 91 18,1 0,3 15,64 -6,54 42,80
8 43 22,4 2,2 32,98 10,02 100,33
9 11 11,1 1,4 15,21 -4,21 17,74
10 0,6 2,3 2,3 11,47 -10,87 118,17
11 21,3 20,1 1,2 23,82 -2,52 6,33
12 51 10,2 0,3 6,93 -1,83 3,34
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13 4,8 2,5 1,6 7,05 -2,25 5,06
14 11,2 3,2 2,8 15,78 -4,58 20,96
15 5,3 2,9 0,3 -1,13 6,43 41,31
16 6,12 15,6 0,5 14,21 -8,09 65,45
17 3,07 2,3 0,8 1,53 1,54 2,39
18 48,1 22,6 1,8 30,55 17,55 307,93
19 19,6 7,9 2,3 17,65 1,95 3,81
20 0,7 2,3 2,8 14,79 -14,09 198,40
Htoro 370,49 255,6 32,4 370,49 0,00 4842,57

I[Ipu npumenenmn Ttecta lomadenna wm Kyanara cuwTaiiTe, 4TO TOMO3pEHHE HA
reTepOCKEAACTUYHOCTh €CTh OTHOCHTEIBHO BTOPOro (akropa. YpaBHEHHE pErpeccud JUIs

MEePBbIX BOCBMHU 3HAYCHUH HMEET BHU]I yX:45,98+1,45x1-14,88x2 , JUIL BTOPBIX - vy =-
2,89+0,56x1+8,01x,.

2. OueHoYHbIE CPeICTBA /1JIsl IPOMEKYTOYHOI0 KOHTPOJIA

2.1. Bonpochl K 3a4eTy (K IK3aMeHY)

1.  enb n 3aga4uu SKOHOMETPUUECKOTO MOJCIUPOBAHMUS.

2. TlepemeHHbIe, BXOJSIIME B MOJENb (9HIOICHHBIC, SK30TCHHBIC, TaTHPOBAHHbBIC, JIarOBbIC,
HpeIoNpeIelICHHBIC)

[TpuHIMIBI cienupUKAMY MOJIEIH.

OCHOBHBIE 3Tallbl IOCTPOEHUS 3KOHOMETPUYECKON MOJIETH.

Knaccugukanus 5KOHOMETpUYECKUX MOJeNeil.

Buns! perpeccuii.

ITapuas perpeccus. CriocoObl 3ajaHKs ypaBHEHHsI TAPHOM perpeccum.

TpanuuuronHsiit MeTon HauMeHbIux kBaapatoB (MHK).

. Cpoiictea MHK-o11eHOK apameTpoB.

10. Kiaccuueckas nuHeiiHas moxaenb napHoil perpeccun (KJIMIIP). Ilpenmoceuikm MHK.
MHK-ouenka napamerpos KJIMIIP.

11. ToueuHble ¥ UHTEPBAJILHBIE OLICHKHU.

12.  Teopema I'aycca-MapkoBa.

13. TIpormecc «0enoro mrymay.

14. JloxkaxxuTe, 4YTO B PErPEeCCUOHHOM MOJENU MaTeMaTHYeCKoe OXHIaHHE CIydaiHOoM
OIIMOKU PaBHO HYJIO.

15.  OneHka 3HAYUMOCTH YpaBHEHMs B LIEJIOM U OTAEIbHBIX €ro napamerpoB (F-KpuTepuit
®umepa u -xkpurepmit Crwionenta). Koodduument nerepmunanuu. CpemHsis ommbka
annpoKCUMALINH.

16. IIporHo3mpoBaHUeE 10 JIMHEHHOMY YPaBHEHHUIO PETPECCHH.

17. Henuneitnsle Monenu mapHoil perpeccun. Kiaccwl HenmmHeHHBIX perpeccuil. Perpeccuun
HEeJIMHEWHbIE OTHOCUTENIbHO BKJIIOUYEHHBIX B aHAJIN3 OOBICHSIOMIMX MepeMeHHbIX. Perpeccuu
HEJIMHEWHBIE 110 OLIEHUBAEMBIM ITapaMeTpaMm.

18. OrsickaHue MapaMeTpoB HEMUHEHHBIX Moaenei mo MHK.

19. Ouenka 3HAYMMOCTH HEMUHEHHOTo ypaBHEHHUsi perpeccuu. Koppemsuus u  F -kpurepuit
duiepa 111 HETMHENHON pErpeccum.

20. KoadpdunumenTs amactnaHocTd. CBOMCTBA, BRIYHCIICHHE.

21. MmuoxectBenHas perpeccus. [Ipeanocsuiku KJIIMMP. OtGop ¢akTopoB npu mocTpoeHun
YpaBHEHHS MHOXKECTBEHHOHN perpeccun. OleHKa NapaMeTpoB YypaBHEHHUS MHO>KECTBEHHOMU
perpeccun. MHK - ouienka napametpoB (BeiBoA (hopmyisl). Teopema ["aycca — Mapkoga.

©CoOoNO AW
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22. MmuoxecTBeHHass Koppemsius. YactHele Koddpduumentsr xoppemsuuu. F -kpurepuit
durepa u yacTHbIN F -kputepuii @umepa ajst ypaBHEHUSI MHOKECTBEHHON PETPECCHH.

23.  1-xpurepnii CThlofenTa /1 ypaBHEHNS] MHOKECTBEHHON PErPECCHH.

24. PerpeccrOHHBIE MOJICIH C IIEPEMEHHON CTPYKTYpO#l ((PUKTHBHBIC IEPEMEHHEBIE).

25. Kpurepuii I'. Yoy.

26. Hapymenue npeanocbuiok KJIMMP. Ilpo6iema mynsTukoumHeapHocTd (akropos. Eé
yCTpaHEHHe.

27. T OMOCKENaCTHYHOCTh M TETEPOCKENACTHYHOCTh. YCTPAaHEHHE TeTePOCKEIACTUYHOCTH,
napamerpusanus moaenn. OMHK.

28. TlpoGnema sunorenHoctu. E€ yctpanenue. IHCTpyMEHTaIbHBIE TIEPEMEHHEIC.

29. CucreMbl OJJHOBPEMEHHBIX ypaBHEHHN. OOIIHME MOHATHS O CHCTEMaX dYKOHOMETPHYECKHUX
ypaBHeHHA. CTPYKTYpHAs U ipuBeieHHast POPMBI MOJICIIH.

30. Ilpobnema  uaentu¢pukamuu.  HeoOxomumoe — ycioBue — HUIACHTU(DUIHPYEMOCTH.
Jocrarounoe ycioBue wuIeHTHGUIIUPYEeMOCTH. METObl OLICHKH MapaMeTPOB CTPYKTYPHOM
dbopMbI MOACIIH.

31l. Anamms BpemeHHBIX psnoB. CTalMOHAPHBIE BpPeMEHHbIE psnbl. OCHOBHBIE 3JIEMEHTHI
BPEMEHHOI0 psija. MoJenupoBaHUE CE30HHBIX KOJICOAHWH: aJIUTHBHAS MOJEIb BPEMEHHOTO
psna; MyJBTHILTUKATUBHAS MOJICh BPEMEHHOTO Psijia.

32.  JluHaMU4YecKHe perpeCcCHOHHbBIC MOJICIH.

33. ABroperpeccuonHas moaeinb AR (): Haxosxenue onieHok napameTpoB Mojeneit. OneHku
HOna-Yoxkepa. [IpumeneHuii aBTOpPErpeCCHOHHBIX MOJENEH Il MPOTHO3MPOBAHUS CTOUMOCTHU
[IEHHBIX OyMmar.

34. Mopens CKONB3AMEH cpemHei MA(]:. UccnenoBanne OCHOBHOW — TEHACHIIUHU
HKOHOMHYECKOW JMHAMUKN Ha OCHOBE MOJICIIN CKOJB3SAIINX CPEIHUX.

35. Mogens ARMAQ,q . Eé mapamerpusanus.

36. Tect Jlapbuna-Yorcona. Tect cepuii (bpeyma—TI ondpn).

37. Mogaenu c¢ pacnpenenenabiva  Jaramu  (DL(p)). CmocoOsl WX —THapaMeTpU3alivu.
[TonunomuanbHas narosas crpykrypa L. Anmon. I'eomerpuueckas jtaropas cTpykrypa Korika.
38. ABroperpeccuoHHast MOJIENb ¢ pactpeaenenHbivu Jaramu ADL(p,q). Onenka mapameTpos
mozaenu nmo MHK. HenuneitHslii MeTo/lT HauMeHbIINX KBaApaTtoB. OOpaTHOE mpeoOpa3oBaHUE
Koiika.

39. Jlaromeiii omepatop. IlpeacraBmenue mpormecca MA(g) dYepe3 JAaroBwId OMEparop.
IpenctaBneHne  aBTOperpeccMoHHOro  mporiecca AR(pP) depe3  yaroBelit  omeparop.
[Mpencrasienue nporecca ARMA(P,() uepes 1aroBblit omeparop.

40. AmHanu3 oOpaTUMOCTH M CTAIMOHAPHOCTH MPOIECca Ha OCHOBE JIArOBOT'O OTepaTopa.

2.2.Tecmut

Bapuanm 1

1. BeiGop oO1iero Buga MOJENH, B TOM YHCIE cOCTaBa U (pOPMBI BXOSIINX B HEe CBS3EH,
Ha3bIBACTCS

a) BepuUKaIus MOJCIH;

0) mapameTpu3aIus;

B) WACHTU(DUKAIIHS MOJEIH;

r) Her BepHoro otaera.

2. JlanHbBIE, KOTOpBIE HE MMEIOT BPEMEHHOTO MapaMeTpa U MOPSAJOK UX CJIEeIOBaHUS HE
CYIIIECTBEHEH, - ITO

a) TaHHBIC TIPOAOIBLHOTO Cpe3a;

0) IaHHBIE TIOTIEPEYHOTO CPe3a;

B) MaHENbHbIC TaHHBIC;
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r) Her BepHoro orsera.
3. Ecnu ypaBHEHHE perpeccuy MpOXOoAUT Yepe3 BCe TOUKU KOPPEISILIMOHHOTO 10JIsA, TO
a) OCTaTOYHAs AMCIIEPCUs PaBHA HYIIIO;
0) akTopHas nucriepcus paBHa HYIIIO;
B) 00111as1 JUCTIEpCHs paBHA HYJIIO;
r) Her BepHoro oTBera.
4. NIOKa3bIBACT Cpe/lHEe M3MEHEHHUE pe3yabTaTa ¢ U3MEHEHHEeM (akTopa Ha OJIHY
eIMHULLY.
a) Cpenauit K03 PUIHEHT AITACTUIHOCTH;
0) Koaddunment koppensuuu;
B) Koaddunment perpeccun;
r) Her BepHoro orBera.
5. KoahdummeHT Koppesiyu [Uis apHOH TMHEWHON PErpecChy HaXOUTCS B TPAHUIIAX
a) 0< ry<1;
0) -1< ry<1;
B) -1< 1y <0;
r) Her BepHoro otsera.
6. t-cratuctuka CThOIGHTa IPUMEHSAETCS
a) IpU IPOBEPKE CTATUCTHYECKON 3HAYMMOCTH K03 (puimenTa perpeccuu;
0) 17151 pacueTa JOBEPUTEIbHBIX HHTEPBAJIOB NapaMeTpa U Ko UIIMEHTa perpeccuy,
B) IPH MPOBEPKE CTATUCTUYECKON 3HAYMMOCTH Hapamerpa U Kod(pQuuueHTa perpeccuu u
JUIS pacyeTra UX JI0BEpUTENIbHBIX HHTEPBAJIOB,;
T') IpY IPOBEPKE CTATUCTHYECKON 3HAUMMOCTH YPABHEHUS PErPECCUU B IIETIOM.
7. UYToOBI OIpenesnTh, Kakod M3 (AKTOPOB OKa3bIBAaeT 0ojee CHIBHOE BIMSHHUE Ha
pe3yabTar, HE0OX0IUMO 00PaTUTHCA K
a) Ko PHUIMEHTaM «9HCTOM» PErPecCHHy;
0) cranaapTU30BaHHBIM Kod(duImenTam perpeccuy,
B) KOI(pQUIMEHTaM <«UUCTOM» perpeccud WJINM CTaHIapTU30BAHHBIM KOd(duIeHTam
perpeccu,
r) Her BepHoOTrO OTBeTA.
8. TecHOTY COBMECTHOTO BIUSHUS (AaKTOPOB Ha PE3yJIbTAT OLIEHUBAET
a) moKa3aTesb MHOXKECTBEHHOI KOppeIsLny;
0) mapHbIi KO3()PUIMEHT KOppesILNY;
B) F-xpurepuii ®umepa;
r) Her BepHoro otaera.
9.Ecmu F,,,, >F, ,T0
a) TMIoTe3a 00 OTCYTCTBUM CBS3M MEXY (DaKTOpaMH U Pe3yJIbTaTOM OTKIIOHSETCS;
0) runore3a 00 OTCYTCTBHH CBSI3U MEX]y (DaKTOpaMH U pe3yJIbTaTOM NPUHUMAETCS;
B) TUIOTE3a 00 OTCYTCTBUHU CBSI3U MEXAY (PakTOpaMu OTKIIOHSETCS;
r) Her BepHoro otaera.
10. Ecniu Mexny GakTopaMu CYIIECTBYET BbICOKAsi KOPPENALs, TO
a) mapaMeTphl ypaBHEHUS PETPECCHH OKA3bIBAIOTCS HEMHTEPIIPETHPYEMBIMH;
0) mapameTpsl ypaBHEHHUsI PETPECCUU OKa3bIBAIOTCS XOPOIIO HHTEPIPETUPYEMBIMU;
B) MOXKHO ONIPEICITUTh UX M30JIMPOBAHHOE BIMSHUE HA PE3yJIbTAaTHBHBIN IMOKA3aTelh;
r) Her BepHoro oTBeTa.
11. IIpn HaNMM4YNMK MYJIBTUKOJUIMHEAPHOCTH
a) MOYKHO TOBOPUTH O COBOKYITHOM BO3/I€HCTBHHM (DaKTOPOB JIPYT Ha IPyTa;
0) nBa (hakTOpa MEHUCTBYIOT IPYT HA IPYTa;
B) HECKOJIBKO (h)aKTOPOB IMPOTUBOMOJIOKHO JIEHCTBYIOT Ha PE3yJIbTaT;
r) Her BepHoro otaera.
12. 'oMOCKeIaCTUYHOCTh OCTaTKOB O3HAYAET, YTO
a) AMcIepcus KaX10ro OTKJIOHEHUsI OJJUHAKOBA JIJIsl BCEX 3HAUYCHUH X;
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0) AucTepcuu OTKIIOHCHUN HEOIMHAKOBHI JJIsl 3HAUCHUH X;

B) OCTAaTKH 3aBUCAT JAPYT OT Jpyra;

r) Her BepHoro otsera.

13. /I npoBepKH CyLIECTBOBaHMS FE€TEPOCKEAACTUIHOCTU IPUMEHSIOTCS

a) KpuTepuil 3HaKoB U Kputepuil baptierra;

0) kputepuii Jlapouna-Yotcona, kpurepuii ['onadenna u Kyannara;

B) KpuTepuii 3HaKoB, kpurepuid ['onadenna u Kyanara;

r) Her BepHoro orBera.

14. Cucrema ypaBHEHHH, B KOTOPOM 3aBHUCHUMAasi IEPEMEHHAs ) OIHOIO YpaBHEHMS
BBICTYIIAeT B BUJIE (DAKTOPaA X B IPYTOM YpaBHEHUH, HA3bIBAETCS

a) CUCTEMOM B3aMOCBSA3aHHBIX YPAaBHEHMI;

0) cucTeMoi HEe3aBUCHUMBIX YPaBHEHUH;

B) CUCTEMOI pEKYPCUBHBIX YPAaBHEHMI;

r) Her BepHoro otBera.

15. Moaens uaeHTUUIIIpYEMa, €CITN

a) 4YUCJIO NApaMeTpoB CTPYKTYPHOM MOJENM paBHO YHUCIy MapaMeTpoB MPUBEACHHON
dbopmbl MOAEINH;

0) uyuCIO MapaMeTpoB CTPYKTYpHOHM Mozenu OoJjblle yucia HapaMeTpoB IMPHUBEICHHOMN
dbopmbl MOAEIH;

B) YMCJIO MapaMeTpOB CTPYKTYPHOH MOJIEIM MEHBIIE YHUCla MapaMeTpoB MPUBEICHHOM
dbopmbl MOAEINH;

r) Her BepHoro otBera.

16. Jlns mocTpoeHusi CUCTEMbI HE3aBUCUMBIX YPaBHEHHUM UCIIOJIb3YETCs

a) kocBeHHbII MHK;

0) nByxmarossiiit MHK;

B) 00b1yHBIT MHK;

r) Her BepHoro otsera.

17. Ecnu aMniuTy/a Ce30HHBIX KoJeOaHuil MprOIU3UTENbHO TOCTOSHHA, CTPOST

a) MyJIbTUIIJIMKaTUBHYIO MOJIENIb BpDEMEHHOT'O PsI/ia;

0) alTUTUBHYIO MOJIEIb BPEMEHHOTO Ps/Ia;

B) aIIUTUBHO-MYJIbTUIIJIMKATUBHYIO MOJIEJIb BPDEMEHHOTO Psiia;

r) Her BepHOTrO OTBeTA.

18. K cnenuduke AMHAMUYECKUX MOJIeNIel HE OTHOCUTCS CIIEYIOIEe:

a) OIEHKa IapaMeTpoB MOJeNel aBTOperpeccMd U, Kak MpaBHJIO, Mojeled ¢
pacrpeieIeHHBIM JIaroM, He MOKET MPOU3BOIUTHCS ¢ TToMoIIbi0 o0braHoro MHK;

0) uccnenoBaTessM MPUXOJUTCS peliaTh NpoOIeMbl BHIOOpa ONTUMAIBHOM BETMUUHBI J1ara
U OTIPE/IETICHUS €T0 CTPYKTYPHI;

B) MEXIy MOJICNIIMU aBTOPETPECCMM M MOJIENSIMU C pAacCHpelesieHHbIM JIaroM He
CYILECTBYET B3aUMOCBSI3H;

r) Her BepHoro orsera.

19. C yBenmnueHueM Jara 4YWCIO TIAp 3HAYEHHHW, IO KOTOPBIM PACCUHUTHIBAETCSA
K03(pPHILIMEHT aBTOKOPPEIIALIUH,

a) OCTaeTCsl HEU3MEHHBIM;

0) yBeIMUUBaeTCS;

B) YMEHBIIAETCS;

r) Her BepHoro orsera.

Bapuanm 2

1. CraTucTrueckuil aHaJM3 MOJEIH M B MEPBYIO OUYEpPEIb CTAaTUCTUUECKOE OICHHBAHUE
HEU3BECTHBIX IIAPAMETPOB MOJEIIM HA3bIBAETCS

a) BepuuKalus MOJIEIH;

0) mapaMeTpu3aIus;
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B) MJICHTU(UKALIUS MOJIEIH;

r) Her BepHoro oTBera.

2. ®UHAHCOBBIE MMOKA3aTeNN pabOTHI MPEANPUATUHN 32 UCTEKIIUNA TO/1 ONACHIBAIOTCS

a) TaHHBIMU MIPOJOJILHOTO Cpe3a;

0) JaHHBIMHU TONIEPEYHOTO CPE3a;

B) MaHEJIbHBIMU JJAHHBIMU;

r) Her BepHoro otsera.

3. XapakTepucTUKa CyMMbl KBaapaToB (OTKJIOHEHMIi), KOTOpas IOKa3bIBAET, CKOJbKO
OTKJIOHEHUI B CyMMe KBaJpaTOB MOXET U3MEHATHCS «CBOOOIHO», - 3TO

a) YMCJIO CTETICHEH CBOOOIBI;

0) cTanmapTHas OMIMOKa;

B) JMCIIEpCHsl IPU3HAKA,

r) Her BepHoro otsera.

4. TlocrosiHHas BelMMYMHA pE3YJIbTATHUBHOIO IOKa3aTess, KOTOpas HE CBsi3aHa C
U3MEHEeHHeM (aKTopa, - 3TO

a) cpeaHui KOA(PHUITMEHT JIaCTUYHOCTH;

0) KO3 UITUEHT KOPPEISAIUY;

B) KO3 (PHUITUEHT perpeccuu;

r) Her BepHoro otsera.

5. Bemnumna XapaKTepU3yer MAOJKH0 AOUCIICPCUU y, BbI3BBAHHYIO BJIMAHUCM
OCTaJIbHbIX, HEC yLITeHHI)IX B MOJCIIN (1)aKTOp0B.
a)l-r%

0) Koa(duIeHTa KOPPEIAIUY;

B) Koa(duimeHTa AeTepMHUHAIIH;

r) Her BepHoro otsera.

6. olpeneNseT Mpesenbl, B KOTOPBIX JIEKAaT TOYHbIE 3HAYEHUS OIPEeIieMbIX
mokaszaresjieil ¢ 3aJaHHON CTENEeHbI0 YBEPEHHOCTH, COOTBETCTBYIOUICH 3aJaHHOMY YPOBHIO
3HaYMMOCTH 0.

a) CrannapTHas omuoKa;

0) JloBepuTenpHbIN HHTEPBAJ;

B) Cpenuss ommoKa anmpoKCUMAaIlnu;

r) Her BepHoOTrO OTBeTA.

7. KoaddunueHTsl, moKa3bpIBaroIIie, Ha CKOJBKO MPOLEHTOB B CPEHEM IO COBOKYITHOCTH
U3MEHUTCS pe3ysbTaT OT CBOEH BEJIMYMHBI PU U3MEHEHHH (akTopa Ha 1% OT cBOero cpeiHero
3HAYeHUS TP HEM3MEHHBIX 3HAUCHHSX JAPYTHX (PaKTOPOB, HA3BIBAIOTCS

a) KodppUIHEeHTaMU «IHCTOM» perpeccuu;

0) cTaHIapTU30BAaHHBIMU TTEPEMEHHBIMHU;

B) CTaH/apTU30BaHHBIMU KO3 (UIIMEHTAMH PETPECCHH;

r) Her BepHoro otsera.

8. Kooduument koppenmsiiuu Ui MHOXKECTBEHHOH JIMHEHHOH perpeccuy HaxOIUTCS B
rpaHHIax

a) [0;1];

6) [-1;1];

B) [-1,0];

r) Her BepHoro otaera.

9. CkOppeKTHPOBaHHBINA KO3(pPULIMEHT JeTepMUHALIIH

a) Bcerzia MeHbine kodhpuimenTa JeTepMUHAIINA

0) Bceraa paBeH KO3(h(HUIUEHTY IeTepMUHALIY;

B) Bceraa 6oubIie Ko GUIMeHTa 1eTepMUHAIN;

r) Her BepHoTro oTBeTA.

10. HacpImmenue Moieiu JTUITHIMHA (haKTOpaMH

a) CHIDKACT BEJIMYUHY OCTAaTOUYHOM JUCTIEpCUU;
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0) yBeIMUYMBAET MOKa3aTesb JeTePMUHALINY;

B) INPHUBOAMUT K CTATUCTMYECKONW HE3HAYMMOCTH IAapaMEeTPOB PErpeccuu Mo t-KpuTepuio
CTbIOJEHTA;

r) Her BepHoro oTBera.

11. Yem Ommke K HYIIO ONPEIEITUTETh MATPUIBI MEK(PAKTOPHON KOPPEISIIUH, TEM

a) CUJIbHEE MYJIBTUKOUIMHEAPHOCTh M HEHAJEKHEE pe3yJabTaTbl MHOMXECTBEHHOU
perpeccuy;

0) cnabee MyJIbTUKOJUIMHEAPHOCTh M HEHAJE)KHEE pe3ysIbTaThl MHOYKECTBEHHOM
perpeccuy;

B) CUJIbHEE MYJIbTUKOJNIMHEAPHOCTh U HA/IEXKHEE PE3yJIbTaThl MHOXKECTBEHHOM perpeccuu;

r) Her BepHoro otsera.

12. TlocnencTBus reTepocKeJaCTUYHOCTH MIPOSBISIFOTCS B IIOJIYYEHUU

a) a¢pdextuBHbIX oneHok MHK u 3aHmkeHMHM CTaHIApTHBIX OMIMOOK KOA(PQUIIMEHTOB
perpeccuu;

0) HeapdexTuBHBIX oneHok MHK u 3aHmkeHun cTaHIapTHBIX OMHOOK KO3 PHUINEHTOB
perpeccuu;

B) Hea(dexruBHbIX onieHoKk MHK u 3aBplIeHNH CTaHAAPTHBIX OMMOOK KO3 (HUIIEHTOB
perpeccuu;

r) Her BepHoro otsera.

13. [l npoBepKy HAJIM4Usl aBTOKOPPEIIALUH [TPEAIOYTUTEIbHEE IPUMEHATh KpUTEpU

a) 3HAKOB;

0) lapbuna-YorcoHna;

B) ['onndenna u Kyannra;

r) baptnerra.

14. Cuctema ypaBHEHHI, B KOTOPOM KaK/as 3aBUCHMasi TIEpEeMEHHasi Y pacCMaTpUBAETCS
Kak (DyHKIIMSI OTHOTO U TOT'O ke Habopa (pakTopoB Xj, HA3bIBAETCS

a) CUCTEMOI B3aMMOCBSI3aHHBIX YPaBHEHUH;

0) cucTemMoil He3aBUCUMBIX ypaBHEHUH,

B) CICTEMOI pEeKYpPCUBHBIX YpaBHEHHMI;

r) Her BepHoOTrO OTBeTA.

15. Mopenp HenaeHTuuIupyema, eciu

a) YMCJIO0 MPUBEACHHBIX KOA((UIIMEHTOB MEHBIIIE YNCIIa CTPYKTYPHBIX K03()(DUIIUEHTOB;

0) yKco NpUBEACHHBIX KO3 (PULIMEHTOB OO0bIIIE YncIa CTPYKTYPHBIX KO3()(DUIINEHTOB;

B) UHMCJIO NTPUBEJICHHBIX KOA(PPHUIIMEHTOB PABHO YUCITY CTPYKTYPHBIX KO3(DPUIINEHTOB;

r) Her BepHoro otaera.

16. /11 mocTpoeHUsl CUCTEMBI PEKYPCHUBHBIX YPAaBHEHUH HCIIONB3YETCS

a) kocBeHHbIi1 MHK;

0) aByxmraroBsiii MHK;

B) 00bruHbI MHK;

r) Her BepHoTro OTBeTA.

17. Ecnu aMminTy1a Ce30HHBIX KOJIeOaHUH BO3pacTaeT WM YMEHbBIIAETCS, CTPOST

a) MYJbTUILTUKATUBHYIO MOJIETIb BPEMEHHOTO PSAa;

0) aAIMTUBHYIO MOJIEJIb BPEMEHHOTO PSAa;

B) aJyIUTUBHO-MYJIbTUIJIMKATUBHYIO MOJI€]b BPEMEHHOTO Psijia;

r) Her BepHoro otaera.

18. Mopnenu, coiepkaliye HE TOJBKO TEKYIIME, HO M JIaroBble 3HA4YeHUs (HAKTOPHBIX
MIEPEMEHHBIX, - ITO

a) MOJIEJIN aBTOPETPECCHH;

0) MozIeNH ¢ pacIpeieIeHHBIM J1aroM;

B) MOJIEJIM C HepaclpeAeIeHHbIM JaroM;

r) Her BepHoro otaera.

19. K ¢axropam, popMUpyIOIIMM YPOBHU BPEMEHHOTO Psijia, OTHOCSTCS:
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a) (akTopsl, GOPMHUPYIONIUE TEHACHIUIO psifia; CIy4aiHble (aKTOPHI;

0) daxTopsl, hopMHpyIOLTHE TEHACHITUIO U TUKJINYECKHUE KOJIeOaHUs PAa;

B) (akTopbl, hopMupyroIMe HUKINYECKHE KOJIeOaHus paaa; ciaydaiHbie (aKkToOphL;
r) Her BepHoro orsera.

Bapuanm 3

1. ComocraBieHue peaidbHBIX U MOJEIBHBIX JaHHBIX, MPOBEPKA aJeKBAaTHOCTH MOJEIH,
OLICHKAa TOYHOCTH MOJICJIbHBIX JaHHBIX HA3bIBACTCS

a) Bepuukanus Moaenu;

0) mapamMeTpu3anus;

B) WACHTU(DUKAIIHS MOJICIIH;

r) Her BepHoro otsera.

2. JlanHple, KOTOpbIE HMEIOT BPEMEHHOW TMapaMeTp H TOPSJIOK WX CIIEIOBAaHUS
CYILECTBEHEH, - 3TO

a) IaHHbBIE TIPOJI0JIBHOTO CPe3a;

0) JaHHBIC TIONIEPEYHOTO CPpe3a;

B) MMaHENbHbIC JaHHBIC;

r) Her BepHoro otaera.

3. UeM MeHblE BeIMYMHA , TEM MEHBIIC BIHMSHHC HE YYUTHIBACMBIX B
yYpaBHEHUHU perpeccuu (hakTopoB.

a) OCTaTOYHOM JAUCTIEPCUH;

0) oO11Ieii TUCIIepCcuu;

B) (GaKTOPHOI NUCIIEPCUH;

r) Her BepHoro otaera.

4. KoapunueHnt, KOTOphIii MOKa3bIBaeT, HA CKOJBKO MPOIIEHTOB M3MEHUTCS PE3YJIbTaT
npu u3MeHeHuu (akropa Ha 1% OT CBOETr0 HOMHUHAJILHOTO 3HAYEHHUS, - 3TO

a) Kod((PUIMEHT AITAaCTUIHOCTH,

0) K03 puLmeHT Koppensuy;

B) KOO(QOUIIUEHT pEerpeccuy;

r) Her BepHoOTrO OTBeTA.

5. CpenHee OTHOCHTEBHOE OTKJIIOHEHNE PACUETHBIX 3HAYCHUH OT (PaKTHUECKUX — ITO

a) CpelHAs CTaHAapTHAas OIINOKa;

0) cpeansisi omuOKa anmpoOKCUMAITUH;

B) KOO(PPUIIUEHT JeTePMUHAINY;

r) Her BepHoro otaera.

6. Ecnu npu pacdere JOBEpUTENIBHOTO MHTEpBala HWXKHSS TIpaHUIlAa OKasajach
OTPULIATEIIBHOM, a BEPXHSS - ITOJIOKUTEIBHOM, TO OLICHUBAEMBIN ITapaMeTp

a) ABIISIETCS CTATUCTUYECKU 3HAUMMBIM;

0) HEBO3MOKHO pacuMTaTh;

B) SIBJISIETCSI CTATUCTUYECKH HE3HAUYUMBIM;

r) Her BepHoro otaera.

7. TlapameTpsl, XapakTepHU3YIOIIHE CcpelHee H3MEHEHHE pe3yjibTaTa C HW3MEHEHHEM
COOTBETCTBYIOIIIETO TMapaMeTpa Ha €AWHHUILy NMPH HEM3MEHHOM 3HAa4YCHHWU NPYIHX (aKTOpOB,
3aKpeIUIEHHBIX Ha CPEIHEM YPOBHE, Ha3bIBAIOTCS

a) K03 HUIIMEHTAMH «IHCTON» PETPECCHUM;

0) cTaHIapTH30BaHHBIMU TIEPEMEHHBIMH;

B) CTaHJIapTU30BAaHHBIMU KO3(PPUIIMEHTaMU PETPECCUN;

r) Her BepHoTro OTBeTA.

8. Koadbdumuent, coxepkamuii TONPaBKYy HA YHUCIO CTEMEHEW CcBOOOABI U
UCTIOJB3YIOIIMNCS AJIs1 HEJOMYILIEHHSI TPEYBEINYCHUSI TECHOTHI CBS3H, - 3TO

a) K03 HUIMEHT KOPPEISIIHIH;

0) KodhUITMEHT TeTePMHUHALINY;
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B) CTaHIapPTU30BaHHBIN KOA((UIIMEHT PErPECCUH;
r) Her BepHoro oTBera.
9.Ecmu tg,,, >t 0

080 . ~ Loase.> T

a) runoTe3a 00 OTCYTCTBUU CBSI3U MEXAY (PaKTOpaMu U pe3yJIbTaTOM OTKJIOHSETCS;

0) runore3a 00 OTCYTCTBHHU CBSI3U MEXKIY (PaKTOpaMy U pe3yIbTaToM MPUHHUMAETCS;

B) TUIIOTE3a 00 OTCYTCTBHUHU CBSI3U MEXKY (DaKTOpaMH OTKIIOHSETCS;

r) Her BepHoro otsera.

10. IIpu 1OTIOTHUTEIIFHOM BKJIFOUCHHH B perpeccuto pakropa

a) KOO PHUIMEHT OeTepMHHALUN JOJDKEH BO3pPAcTaTh, a OCTATOYHAs JUCIEPCHUS JTOJDKHA
YMEHbILATHCS;

0) ko3 puHMEeHT neTepMHUHALIMN TOJIKEH YMEHBIIAThCSI, & OCTATOYHAS JUCTICPCHUS TOJDKHA
BO3pacTarh;

B) KOO(PDUITUESHT IETSPMUHAIIUN ¥ OCTATOYHASI TUCTICPCHUS JOKHBI BO3PACTaTh;

') HET BEPHOI'O OTBETA.

11. Ilpu3Hakamu Hamu4Ks MyJIbTUKOJUIMHEAPHOCTH HE SBJISIETCS CIICAYIOLINI:

a) HeOoJbIIME W3MEHEHUS B JAaHHBIX MPUBOAAT K UIMPOKUM KOJEOaHUSM OIEHOK
apaMeTpoB;

0) K03 GUIIUEHTHI PErpecCuy UMEIOT HU3KWE CTaHJApTHbHIC OMIMOKU M HU3KUKA YpPOBEHD
3HAYUMOCTH;

B) KOO UIIUEHTHI UMEIOT HEBEPHBIH 3HAK WM HEMPABIONOJ00HYIO BEIMYUHY;

r) Her BepHoro otsera.

12. B ToM ciyyae, Korja 3Ha4€HHE OCTATKOB paclpeiielieHbl He3aBUCUMO JIPYT OT JApYyra,
MO>KHO TOBOPHUTH

a) 0 HAJTMYMH aBTOKOPPEJISIIIMKA OCTATKOB;

0) 0 HAIMYUU TOMOCKEIACTUIHOCTH;

B) O TOM, YTO OCTaTKU HE MOJYHHSIIOTCS HOPMAILHOMY pacIipeieeHHIO;

r) Her BepHoro otaera.

13. Ilpu npumenenuu kpurtepus lonadenna u KyaHnra KoaHMUecTBO OMYyCKaeMBIX
HaOJII0/IEHUH T0JKHO OBITh PaBHO MPUMEPHO

a) MOJIOBMHE OOIIET0 KOJTUYeCTBa HAOMI0ICHU;

0) TpeTu o0IIero KOJu4ecTBa HAOIIOICHUI;

B) UETBEPTH OOIIIETO KOJIHMUECTBA HAOIIOICHHIA,

r) Her BepHoro otaera.

14. Cucrema ypaBHEHUH, B KOTOPOM OJHHM M T€ K€ 3aBUCUMBIC MEpPEMEHHbIC B OJHUX
YPaBHEHHUSX BXOJAT B JIEBYIO YaCTh, a B IPYTHX — B MPaBYI0, HA3bIBACTCS

a) CUCTEMOM B3aMOCBS3aHHBIX YPaBHEHHIA,

0) cucTemMoil He3aBUCUMBIX ypaBHEHUH,

B) CICTEMOI pEeKYPCUBHBIX YPaBHEHHI;

r) Het BepHoro otBera.

15. Ecnu onpenenutens MaTpUIIbl, COCTaBICHHONW U3 KOA(P(UIMEHTOB NpU MEPEMEHHbIX,
OTCYTCTBYIOIIIUX B UCCIIEIYyeMOM ypaBHEHUH, HE PaBEH HYIIO, U PaHT TOW MaTpPHUIILI HE MEHee
YHCJIa YH/IOTCHHBIX NTEPEMEHHBIX CHCTEMBI O€3 ¢IMHHUIIBI, TO

a) ypaBHEHUE HEUJICHTU(DULIUPYEMO;

0) ypaBHEHHUE UICHTU(ULIUPYEMO;

B) ypaBHEHHUE CBEPXHUACHTU(DUIIUPYEMO;

r) Her BepHoro otaera.

16. JInst mocTpOeHUst CUCTEMBI COBMECTHBIX YPaBHEHUH HCIIONB3YeTCs

a) oobruHbIt MHK;

0) aByxmaroBeiii MHK;

B) KocBeHHbIH MHK;

') KOCBEHHBIN U 1Byx1arosbiii MHK.
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17. Ecnu nHanbosiee BBICOKUM OKazaycs Ko3()(GUIIMEHT aBTOKOPPEISAIMU IEPBOTO MOPSIKa,
HCCJIETyEMbIi psiJl COAEPKUT

a) TOJIbKO TEHJCHIINIO;

0) TEHJICHIIUIO ¥ CE30HHOCTD;

B) TOJILKO CE30HHOCTD;

r) Her BepHoro otaera.

18. Mopnenu, coaepxamme B KadecTBe (DAaKTOPOB JIarOBbIE 3HAYCHUS 3aBUCHMOUN
MIEPEMEHHO, - 3TO

a) MOJIEJIN aBTOPErPECCHH;

0) MOJIeNIH ¢ pacIpeieICHHBIM J1aroM;

B) MOJIEJIH C HepacCIpeAeICHHBIM JaroM;

r) Her BepHoro otsera.

19. KoppesiuoHHYI0 3aBUCUMOCTh MEXY IMOCIIEA0BATEIbHBIMU YPOBHSAMU BPEMEHHOTO
psiZia Ha3bIBAIOT

a) KOJUTMHEAPHOCTHIO YPOBHEH PsilIa;

0) Koppesyeil BpeMEHHBIX PSJIOB;

B) aBTOKOppEJsiLMENl YpOBHEN psija;

r) Her BepHoro otaera.

Bapuanm 4

1. Onpenenenne BUIa aHATUTHYECKON 3aBUCIMOCTH HA3bIBACTCS

a) Bepu(pUKALHI MOJICIIH;

0) mapaMeTpu3aIus;

B) UIEHTU(DUKAIUS MOICIIH;

r) Her BepHoro otsera.

2. ConmanbHO-3KOHOMUYECKOE cOCTOsiHUE Poccuu 3a MATh JI€T OMUCHIBACTCS

a) IaHHBIMU TIPOJIOJIBHOTO CPe3a;

0) JaHHBIMU TMONEPEYHOTO CPe3a;

B) MaHEJIbHBIMU JaHHBIMHU;

r) Her BepHoOTrO OTBeTA.

3. YpaBHEeHHE perpeccuy MpOXOIUT Yepe3 BCe TOUKH KOPPEISIIUOHHOTO OIS TOJIBKO TPH

a) CWJIbHOM CBSI3U pe3ynbTaTa ¢ (aKTOpOM;

0) pyHKIIMOHAIBHON CBSI3U;

B) HEIMHEWHOM CBSI3U;

r) Her BepHoro otaera.

4. KoapduuueHT, KOTOpbI TMOKa3bIBaeT, Ha CKOJBKO IPOIIEHTOB B CPEIHEM IIO
COBOKYITHOCTH M3MEHHUTCS pe3yJIbTaT OT CBOCH BEIMYUHBI NMpU M3MeHeHnH (akropa Ha 1% ot
CBOETO 3HAYEHUS, - 3TO

a) K03 UIUEHT JTACTUIHOCTH;

0) K03 puLmeHT Koppensuy;

B) KOO(QGUIIUEHT perpeccuy;

r) Her BepHoTro OTBeTA.

5. OtieHKa 3HAYMMOCTH YPaBHEHUS PETPECCHU B IIEJIOM JIAETCS C TIOMOIIBIO

a) F-kputepus @umiepa;

0) t-xputepusi CTbl0/IeHTa,;

B) K03((uUIeHTa perpeccuu;

r) Her BepHoro otaera.

6. Koaddunment gerepMuHaum xapakTepusyer

a) JTOJII0 TUCTIEPCHH Pe3yIbTaTUBHOTO TPU3HAKA Y, HEOOBSICHIEMYIO perpeccuei, B o0mei
JUCTIEPCUU PE3YJIbTAaTUBHOI'O MPU3HAKA,;

0) oMo JAWCIIEpCHU  pe3yabTaTUBHOTO TPH3HAaKa Y, OOBSICHIEMYIO perpeccueii, B
OCTaTOYHOI TUCTIEPCHH PE3YIbTaTUBHOTO MPU3HAKA,;
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B) JIOJII0 JWCIIEPCUU PE3yTbTaTUBHOTO MpPH3HAKA Y, OOBSICHIEMYIO perpeccueid, B oOmei
JUCIIEPCUU PE3YJIbTaTUBHOIO MPU3HAKA,;

r) Her BepHoro otsera.

7. CpaBHuBas Ipyr € JAPYroM, MOXKHO pPaHXHpPOBAaTh (akTOpbl IO CHIIE
BO3JECHCTBUS HA PE3YJIbTAT.

a) KO3 HUIMEHTBI «IUCTON» PErPeCcCUH;

0) cTaHIapTH30BaHHBIC IEPEMEHHBIE;

B) CTaH/apTU30BaHHbIE KO3((DUIIMEHThI pErPeccuH;

r) Her BepHoro otsera.

8. IIpu npaBUIbHOM BKJIHOYEHUH (DAKTOPOB B MOJIEIb BEIMYMHA UHJEKCA MHOXKXECTBEHHON
KOPPEJSIIIAH TOJIKHA OBITh

a) 6oJblIEe UM paBHA MAaKCUMAJILHOMY ITAPHOMY MHJIEKCY KOPpeIsLuHY;

0) MeHbIIIe WK PaBHA MAaKCUMaJIbHOMY MApHOMY HHJIEKCY KOPPEIISAIIHH;

B) paBHa MaKCUMaJIbHOMY ITAPHOMY UHJAEKCY KOPPEISILINH;

r) Her BepHoro otsera.

9. AnleKBaTHYIO OLIEHKY TOT'O, HACKOJIbKO XOPOIIO BapHalusl pe3yabTUPYIOLIEro MpU3HaKa
00BsICHsIeTCS Bapualiell HECKOJIBKUX (PaKTOPHBIX IPU3HAKOB, I03BOJISIET MTOJIYUYUTh

a) KO3 HUIIMEHT KOPPEIISLIHH;

0) KO3 UITMEHT TeTePMHUHALINY;

B) CTaH/1apTU30BaHHbIE KO3((DUIIMEHTHI pErpeccui;

r) Her BepHoro otsera.

10. KoadpurmeHTsl HHTEPKOPPEIALNH ITOKA3bIBAIOT

a) KOPPEJSLUIO MEXY OOBSICHSIOIIMMHU [TE€PEMEHHBIMU;

0) KOpPEIALMIO MEXy 00BACHIEMbIMU [IEPEMEHHBIMH;

B) KOPPEJIALNIO MEKIY OOBACHAEMBIMU U OOBSACHSIOLUMH [IEPEMEHHBIMU;

r) Her BepHoro otBera.

11. By o0 . > g oase., TO

a) baxkTopsl ABIAIOTCA (MYIBTH)KOJUTMHEAPHBIMU;

0) dakTopsl HE ABIAIOTCS (MYJIbTH)KOJTMHEAPHBIMU;

B) YpaBHEHHUE PErpeccUy CTaTUCTUUECKH 3HAUNMO;

I') HapaMeTpbl ypaBHEHUSI PETPECCUM CTATUCTUYECKH 3HAUHUMBI.

12. JIns npoBepKH CYIIECTBOBAHUS aBTOKOPPENSALUN TPUMEHSIOTCS

a) KpUTepHii 3HakoB U kputepuit baptnerra;

0) xpurepuii [lapobuna-Yotcona, kpurepuit ['onadenna u Kyannara;

B) KpuTepuil 3HaKoB, kpurepuii ['onadenna u Kyanara;

r) Her BepHoro otaera.

13. K npeanocbuikaMm METOa HAMMEHBIINX KBAIPATOB HE OTHOCHUTCS CIIEIYFOIAs:

a) ciy4yaiiHbI XapaKTep OCTaTKOB;

0) ocTaTKM MOJYMHSAIOTCS HOPMAJIBHOMY PACIpeesICHUIO;

B) TOMOCKE/IaCTUYHOCTh OCTATKOB;

I') HET BEPHOI'O OTBETA.

14. Kaxnoe ypaBHEHUE CHCTEMBI HE MOXET PacCMAaTPUBATHCS CaMOCTOSATENBHO,
JUIS HAXOXKJHUS ero napaMeTpoB TpaauimonHslii MHK He nmpumennm.

a) B3aMMOCBSI3aHHBIX YpaBHEHMUI];

0) He3aBUCUMBIX YpaBHEHHUH,

B) PEKYPCUBHBIX YPaBHEHHIA;

r) Her BepHoro orsera.

15. Mopens cBepxuaeHTUpHUINpyEeMa, eClln

a) YMCJIO0 MPUBEACHHBIX KO (UIIMEHTOB MEHBIIIE YHCIIa CTPYKTYPHBIX K03()(DUIIUEHTOB;

0) yKcIo MPUBEACHHBIX KOA((UIIMEHTOB PaBHO YUCITY CTPYKTYPHBIX KO3(PPHUIIEHTOB;

B) YHMCIIO MTPUBEJICHHBIX KO3(PPHUIIMEHTOB O0bIIe YHCaa CTPYKTYPHBIX KOAPPHUIINEHTOB;

r) Her BepHoro oTBera.

38



16. Jlns mocTpoeHusl CUCTEMBI B3aUMOCBSI3aHHBIX YPaBHEHUI HCIIONb3YETCs

a) ooprunbIit MHK;

0) nByxmraroseiii MHK;

B) kocBeHHBIT MHK;

I') KOCBEeHHBIN 1 aByxiarossii MHK.

17. Ilo 3Haky ko3 puIeHTa aBTOKOPPEIAIUA

a) HeJb34 JeJ1aTh BBIBOJ O BO3PACTAOIEH MM yObIBAIOLIEH TEHACHIIMM B YPOBHSX PAJa;

0) MOXKHO JenaTh BBIBOJ O BO3pacTarouleil win yObIBarolie TeHISHIIMH B YPOBHSX psiaa
(OH sBISETCS IPOTUBOIIOJIOKHBIM);
B) MOKHO JIeJIaTh BBIBOJ O BO3pacTalolleil uiu yObIBalollel TEHACHLUUU B YPOBHAX psijia
(OH SABIISIETCS] TAKUM XKe€);

r) Her BepHoro otsera.

18. DxoHOMHUYeCKass MOJIEIb, KOTOpPask B JAHHBII MOMEHT BPEMEHHU YUYMTHIBAET 3HAUCHUS
BXO/AIINX B HEE MIEPEMEHHBIX, OTHOCSIIUECS KaK K TEKYIIEMY, TaK U K IPEIbIIyIINM MOMEHTaM
BpPEMEHH, - 3TO
a) aJIUTUBHASI MOJIEJIb BPEMEHHOTO PS/Ia;

0) MyJIBTUTUIMKATUBHAS MOJICIh BPEMEHHOTO PSiIa;

B) IMHAMUYECKAsi MOJICIb;
r) Her BepHoro otsera.
19. Koppenorpamma - 310

a) rpaduK 3aBUCUIMOCTH TOPsAKa KOA(PPUIMEHTA aBTOKOPPEISIIIUN OT BEIMYUHBI JIara;

0) rpaduk 3aBUCUMOCTH 3HAYEHUI aBTOKOPPENIALUOHHONW (PYHKIIMU BPEMEHHOTO psiia OT
BEJIMUMHBI JIara;
B) TpaduK 3aBUCMOCTH 3HAYEHUN BPEMEHHOTO Psiia OT BEJTMYMHEI JIara;

r) Her BepHoro otsera.

Y4eOHO-MeTOAMYECKOE O0eclieYyeHHe BHEayAMTOPHOM pPadoThI

00y4arOIIUXCS

Ne | HanmeHnoBaHue paszena AUCLUIUINHBI CopaeprkaHue U CTPYKTypa BHEAyAUTOPHOM
n/n paboThI

1 OCHOBHBIE OHATHSA U ONPEICICHHUS. CocrasJjieHue rioccapus.

OcHOBHBIE S5KOHOMETPUYECKUE
mojenu. [IpuHuunel cnenudukanmy.
Kitaccnueckue nuHelHbIE
perpeccCuOHHBIE MOJIEIH.
[TpearnockIKu MOAETHPOBAHNS.
MHK.

KoHcnexkTupoBaHnue BblieJIeHHBIX BOIPOCOB:
ITpenmet s3xoHoMeTpukH. Llenu u 3anaqm.
Crennguka n3mMepeHuil B 3JKOHOMUKE.
CroxacTudyeckne 0cOOEHHOCTH UCXOIHBIX
JTAHHBIX U B3aUMOCBSI3€H MEXIY
XapaKTepUCTUKaMHU YKOHOMHYECKHX IIPOLIECCOB.
[TonsiTne 0 GyHKIIMOHATHHOM, CTATUCTUYECKON U
KOPPEILIMOHHOM CBA3sX. TeopeTnueckue
OCHOBAHUS U METOJI0JIOTUSI SKOHOMETPUIECKOTO
a"anu3a. O0Ias MOCTaHOBKA 3a7a4M O
HAXO0X/IEHUU KOJIMYECTBEHHON B3aMOCBS3HU
Pa3HbIX BEJIMYUH 110 YMIUPUYECKUM JAHHBIM.
IIpunuune! cnenudukanuu. OmmoKn
cnenMpuKANMU U OIUNOKH HM3MepeHui
nepeMeHHbIX B PerpecCHOHHBIX MO/ eJIsIX.
YpaBHeHHE perpeccus, ero CMbICI U
Ha3HavyeHue. Ilapuas perpeccus.
MuoxecrBeHHas perpeccus. Ilpeanocsriku
moaeaupoanusi. MHK. Teopema I'aycca-
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HanmMeHnoBanwue pasnena AUCITUTUTHHBI

ConepxaHue U CTPYKTypa BHEAYIUTOPHOM
paboThI

Mapkosa. KoagppuuueHT koBaprnanmuu.
KoBapuanuonnasi MaTpuua.
CranpaprusoBaHHble KO3(pPUIIHEHTHI
perpeccus, MX MHTepnperanus.
IToka3aTenu Koppeasiliuu: TUHEHHbIN
k03¢ puument koppeasinuu. Onuenka
aJeKBATHOCTH PerpecCHOHHOM Moae/In
(ko3 punMeHT TeTEePMUHAIIUN, CPETHSAA
ommoOKa annpoxkcuManuu, F-kpurepuii
®uiuepa). t-kpurepuii Ctoronenra. Pacuer
JAOBEPUTEJIbHbIX HHTEePBAJI0B. K03 puuneHTh
3J1ACTHYHOCTH.

O060011eHHbIC THHEWHBIC
perpeccuonnble mojenu. OMHK.
HenuHelinble MOE€nM pErpeccuu 1 ux
nuHeapu3auus. QUKTUBHBIE
IIEPEMEHHBIE.

Hapyuienus npeanocsuiok
KJIACCUYECKON PETPECCUOHHOU
Mozenu. ['eTepocke1acTUYHOCTh
CIIy4allHOTO BO3MYLIEHUS.
ABTOKOppesIus C1y4aliHOTO
BO3MYILIEHUS.

CocrasieHue rioccapus.
KoncnekTupoBanue BblieJIeHHBIX BOIIPOCOB:
O06o0011IeHHas TUHEHHAs MOJIC]Ib MHOYKECTBEHHON
perpeccun. OG00IIEHHBIN METO HAUMEHBIITHX
kBazpaToB (OMHK).

Henunelinbie Mosienu perpeccuu 1 ux
nuHeapu3aums. HMHaekc koppessiuu, HHIEeKC
nerepmuHanuu. OUKTUBHBIC ITepeMeHHbIe. Tect
Yoy. I'eTepockeqacTUHYHOCTD CJIy4AHHOI0
BO3MYIICHHS:

- OJIMMP c rerepockenacTU4YHBIMHU
O0CTATKAMM;

- TeCThI: pAaHroBOM Koppeasiuuun Cniupmena,
Tonadenna-Keanara, ['neitzepa, baptierra u
Vaiira;

YcrpaneHue rerepocKeaCTHYHOCTH
B3BemeHHbiM MHK.

ABTOKOppeasiuus CJIYy4YalHHOro
BO3MYIIIEHHS, €e U3MepeHue u
HHTEepHpeTaAnms:

- MOJIEJIb AaBTOPErPECCUM OCTATKOB IIEPBOTO
MOpsIIKA.

- kpuTepuii lapouna-Yorcona B onieHKe
Ka4eCcTBa YpaBHEHMS perpeccuu. Y CTpaHeHue
asTokoppeasiuu. OMHK pons JIMMP ¢
ABTOKOPPETHPOBAHHBIMHU OCTATKAMM.

Pacyer K03 GUIIHEHTOB JIACTUYHOCTH.

MynbTUKONIMHEAPHOCTD B
perpeccuoHHbIX Mozemsx. [IpoGnema
9HIOTeHHOCTH. HCTpyMEHTaIbHbIE
MIEPEMEHHBIE.

Cocrasienue rioccapus.
KoHncnexkTupoBaHue Bbl/ieJIeHHBIX BOIPOCOB:
OT160p paxkTOpPOB NPHU NOCTPOCHUHU
MHOKeCTBeHHOi1 perpeccun. [Ipo6iema
MYJIBTUKOJUIMHEAPHOCTH B PETPECCUOHHBIX
MOJIEIIAX:

- IIOCJIEICTBUS MYJIbTUKOJIJIMHEAPHOCTH;

- IPU3HAKHU MYJIbTUKOJUIMHEAPHOCTH;

- METO/Ibl YCTPAaHEHUSI MYJIbTUKOJJINHEAPHOCTH.
ITapHbie u yacTHBIE KO3 PULIHEHTHI
Koppeasuuu. MHOKeCTBEHHbIH KO3 PUIIHEHT
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HanmMeHnoBanwue pasnena AUCITUTUTHHBI

ConepxaHue U CTPYKTypa BHEAYIUTOPHOM
paboThI

KOpPpeJsiiiA M MHOKECTBEHHbII
k03QuumreHT JerepMuHanun. OneHka
HA/Ie’KHOCTH NOKAa3aTeJIeill Koppesiiuu.
IIpobaema snnorennoctu. E€ ycrpanenmne.
NucTpyMeHTAJBbHBIC IEPEMEHHBbIE.

AHanu3 BpEMEHHBIX PSAIOB.
CranuoHapHble BpeMEHHbIE PAIbI.
Junamuyeckue moaenu. Moaenu DL,
ADL, AR, MA, ARMA, ARMA,
ARIMA, ARCH u GARCH.

Wx napamerpu3zanusi.

Cocrasienue rioccapus.

KoHcnexkTupoBaHHe Bbl/IeJIeHHBIX BOIPOCOB:
Crnenuduka BpeMEHHBIX PSA0B KaK HCTOYHUKA

JAHHBIX B 9KOHOMETPUYECKOM MOJICTUPOBAHUU.

AHaJIN3 BpeMEeHHBbIX PAI0B:

- CTallHOHAPHbIE BPeMEHHbIE PSA/bI;

IProAUYHOCTD; «beJbIil Iym»;

- 1eTepPMUHUPOBAHHAS U CJIy4YaiiHas

COCTABJISIIOIIME BPEMEHHOI0 psijia.

AHann3 BpeMEHHBIX PSAO0B P HAJTMYUU
NEePUOANUECKUX KOJI€OaHUI: aJIUTUBHAS U
MYJIbTUIUTMKATUBHAS MOJIENIU. AHAIUTUYECKOE
BbIpaBHUBAHHME BPEMEHHBIX psA0B. OLieHKa
napaMeTpoB ypaBHeHHs TpeHaa. OcoOeHHOCTH
M3Y4EHHUs B3aUMOCBSI3aHHBIX BPEMEHHBIX Ps/I0B.
MeTton nocie10BaTeNIbHBIX Pa3HOCTEH.
WuTepnperanys napaMeTpoB ypaBHEHUS
perpeccu, MOCTPOSHHOTO IO MEPBBIM U BTOPHIM
pasHocTsIM. MeTo1 OTKJIOHEHUsI YpOBHEH psja OT
OCHOBHOI TeHJIeHITNH. MeTOl BKITIOUEHUS
(dakTopa BpeMEHH.

JMunamuueckue psabvl. AR, MA, DL, ADL,
ARMA, ARIMA, ARCH u GARCH,;

Nx napamerpuszanusa. OneHka Mmoaesiei ¢
pacnpeaeleHHbIMHU JIATAMHU: ¢ KOHEYHBIM
YHCJIOM JIAar0B; ¢ 0ECKOHEYHBIM YHCIOM
JIaroB;

IIpeoOpasoBanue Koiika; moxen afanTuBHBIX
OKUJIAHUI; MOJeJH YACTHYHOH
KOPPeKTUPOBKH. [lo1TMHOMUHAJIBLHO
pacnpeneieHHble Jaru AjaMoH. Jlarosbii
oneparop. Ilpencrasienne npouecca MA(q)
yepes Jarosbiii oneparop. Ilpeacrasienue
aBTOperpeccmoHHoro npouecca AR(p) uepes
Jarosblii oneparop. [Ipeacrasiienue npouecca
ARMA(p,q) uepe3 JiaroBblii onepaTop.

AHaJIM3 00pATUMOCTH ¥ CTAMOHAPHOCTH
Npouecca Ha OCHOBE JIAr0OBOI0 oneparTopa.

Muoromepubie Mmoaenu. CHCTEMBI
SKOHOMETPUYECKHUX ypaBHEHUI.
CTpyKTypHBIE U IPUBEICHHBIE (OPMBI
DKOHOMETPUYECKUX MOJEIEH.
[TapameTrpu3aiuss MHOTOMEPHBIX
mopeneit. Momudukauun MHK.

CocrasJiienue rioccapusi.
KoHncnekTupoBanue BblieJIeHHBIX BONPOCOB:
Muoromepubie Mmoaenu. CHCTEMBI
HSKOHOMETPUUYECKUX ypaBHEHUI. Buabl cucrem
SKOHOMETPUYECKHX ypaBHeHUMN. He3zaBrucumele
cuctemsl. PexypcuBHble cucteMbl. CHCTEMBI
OJIHOBPEMEHHBIX (COBMECTHBIX) YpaBHEHUH.
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Ne | HaumenoBanue pazaena JuCUUILTHHBI ConepxaHue U CTPYKTypa BHEAYIUTOPHOM
n/n paboThI

CTpyKTypHas u NMpuBeIeHHAs POPMBI
SKOHOMETpHUecKoi moaenu. IIpodiemsl
uneHTudukanuyu. KocBeHHBIN U ABYXIIArOBBIN
METO]T HAMMEHBIIIUX KBAJPaTOB, 00IIast CXeMa
aIropuTMa pacuetoB. TpexiaroBbiii METOT
HaMMEHbBINX KBaApaToB. [Ipumenenue
SKOHOMETPUYECKUX MOJICIICH B aHAJIN3E U
MIPOTHO3UPOBAHUHN COITUATBHO — YKOHOMUYECKUX
nponeccoB. Oco0eHHOCTH IKOHOMETPUYECKOT0
NMPOrHo3upoBaHus. MeToabl IUCHIEPCHH
NMPOTHO3a MPHU AeTEPMUHUPOBAHHOM U
CJIy4aiiHOM NPOrHo3HOM ¢one. IlayrnHHas
Mojeab (JBaHca), MOJeJ I TPOU3BOACTBA.
Mopean Keiinca (craTucTudeckas u
auHamuueckasi popmbl). Mogean Kiieiina.

4. 3anaHus I KOHTPOJILHOH padoThI
(ns1s1 oOyuaromuxcs 3a04Hoi popmbl)

Ha ocHOoBaHMM NpeCTaBIEHHBIX HIXKE JAHHBIX JUISl COOTBETCTBYIOIIETO BapUAHTa:

1.Onpenenuts mapaMeTpbl ypaBHEHUs JTUHEHHOW MHOXKECTBEHHOH PErpeccuu 1o MeTOody
HAaUMEHBIINX KBAJpaToB. JJaTh 5KOHOMUYECKYIO HHTEPIPETALUIO TapaMeTpaM ypaBHEHHUSI.

2.Paccunrtarh mapHbie KO3GOUIHMCHTHI KOPPEIISIIHH.

3.0npenenuts KOd(PPHUIMEHTHI MHOKECTBEHHOW KOppesiuuu U AerepmuHanmu. Cuenarb
BBIBOJ] O TECHOTE CBSI3M pe3yiibTara ¢ (pakTopaMu U 00BSICHSIEMOCTH Bapualluy pe3ysbTara.

4.OneHuTh 3HAYMMOCTh YPAaBHEHHUSI MHOXXECTBEHHOM perpeccuu ¢ momoinpio F-kpurepus
Oumnrepa npu ypoBasix 3Hagumoctd o = 0,05 u a = 0,01. Cnenath BBIBOJ.

S5.Ilomyunts  ypaBHEHHE perpeccud B  CTaHJApTU30BaHHOM  MaciuTtabe. JlaTb
HSKOHOMUYECKYIO HWHTEpIpeTaluio mapaMerpam ypaBHeHUsA. OIEHUTh HHPOPMATUBHOCTH
(akTOpPOB Ha OCHOBE YPaBHEHUS JIMHEHHOM perpeccuu B CTaHIapTU3UPOBAHHOM MacuITade.

6.ITpoBepuTH TUIIOTE3Y O TOMOCKEJACTUYHOCTH PsijIa OCTATKOB C YPOBHEM 3HAYMMOCTH Ol =
0,05 (tect N'onadenna - Kpannra).

7.BbrurcnuTh onpenenuTenb MaTpHUibl Mex(akTopHOW Koppensuuu. CaenaTh BBIBOA O
B3aUMHON KOPPETUPOBAHHOCTH OOBSICHAIOLINX MEPEMEHHBIX.

8.Br10Opats Hanboee 3HAYUMBIN (HaKTOP.

9.Bbruuciuth oueHKH K03(h(HUIMEHTOB 0JHO(AKTOPHON JMHEHHON MoJenu (B KauecTBe
¢dakTopa mpUHATH Hambosiee 3HAYMMBIA (AKTOp) MO METOAY HauMEHbIIHWX KBaapaToB. JlaTh
HKOHOMHUECKYIO HHTEPIPETAINIO KO PUIIMEHTA PETPECCUU.

10. Onpenenuth KOAPOUIHEHTHI KOPPEISINH 1 geTepMuHanmn. CaenaTh BEIBOJ O TECHOTE
CBSI3U pe3yJsibTaTa ¢ (aKTOPOM M 0OBACHAEMOCTH BapHalluu pe3yabTaTa.

11. Paccuntarh (HhaKTOpPHYIO, OCTaTOYHYIO M OOIIYI0 ITUCHEPCUU Ha OJHY CTElEHb
CBOOOBI.

12. OnleHUTH 3HAYMMOCTH ypaBHEHHS JMHEWHOW pPErpeccHH ¢ MOMOIIbI0 F-kputepwus
®durmmepa npu ypoBHAx 3HauuMocTd o = 0,05 u a = 0,01. CnenaTts BBIBO.

13. Onpenenuth CTaHAApTHYIO OHIMOKY KO3(@UIMEHTa perpeccu, OLEHUTh €ro
3HAYUMOCTb.

14. Haiitu noBepUTENbHBIA HHTEPBAJ 1715 KO (UIMEHTa PErpecCuu.

15. OnpenenuTh CTaHAAPTHYIO OLIMOKY MapaMeTpa a, OLIEHUTh €ro 3HaYMMOCTb.

16. Haiftu noBepuTeNbHBIA HHTEPBAJ JJIs MapaMeTpa a.

17. Cnenath BBIBOJI O 3HAYUMOCTH JIMHEWHOTO KOY(PPUIIMEHTA KOPPEIISAIIUH.
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KonTtponbHas paboTta 10JKHA COAEPKATh Pa3/IEbl:

1.0nmcanue 3agaHus;

2.0nmcanue pemeHus: KOHTPOJIbHOW paboThI (110 ATanam);
3.U3noxxeHue nosy4yeHHbIX pe3yibTaToB.
BrinosiHEHUE BBIUMCIEHUH MPOU3BOAUTCA C IOMOIIBIO KajubKyisaropa winn [IK.
3anpernaercss MCIONb30BaTh MakeT aHamm3a MS Excel, cnenmann3aupoBaHHBIC MAKEThI IS
CTaTUCTUYECKOTO M HKOHOMETPHYECKOIO0 aHalIu3a JaHHBIX.
COIMPOBOXKAATHCS MOAPOOHBIMU OOBSICHEHHSIMH. be3 Haiuuus Xola pelIeHHUs OTBET Jaxe
BEpPHBII HE 3aCUMUTHIBACTCS. BbIUMCIEHMS] NPOU3BOAATCS C TOYHOCTbIO 1O 4 3HAKOB IOCIIE

Bce BerumcieHus JOJI2KHBI

3aMsTOM.
BapuaHTbl KOHTPOJILHON pabOTHI
Bapuanr 1 Bapuanr 2 Bapuanr 3

< —~ < : < .

= S . o = S . ° = 2 o =

S| 2% 8= S¢| 8%| 8s|EZ 56| 2= |82
= B e m 2 > a C |3 E - e Cmn |3 E -
= Q o a, = O X e o o, X & I\© e o o, X £ T O
) = 5 - = Q3 O sl E 3 o sl = >
a = [~ < =2 = = == £ES| &2 &

H 8 = a X =B 8 = 2 X |58 8 = 2 X |55

2 g2| s c g2 = |7 ZF g2 = |7ZF

<3 =1 E g = 5 S = 5

/M o o, /m o N aa] o) N

= 5 g e = 53 2 = =

= 3B = = = =
1| 1069,5 70,6 100,7 | 14117 91,8 137,0 114,9 6,9 4,6
2| 1138,5 75,8 93,6 | 1513,3 93,5 127,3 166,5 9,0 4,4
3] 1191,0 76,9 91,7 | 16024 97,0 121,6 2214 9,2 4,9
41 1240,5 90,0 84,8 | 16151 102,3 111,5 325,4 11,2 5,4
5| 13515 90,7 91,8 | 1687,5 103,7 120,9 383,1 11,6 5,9
6| 1389,0 90,8 96,5 | 1754,6 103,8 126,9 474,8 16,1 6,4
7| 1405,5 94,3 111,5| 1818,9 123,7 132,6 497,8 16,7 7,6
8| 14745 95,0 75,7 | 1862,6 129,2 138,0 581,7 17,9 5,6
9| 1560,0 95,8 104,7 | 1799,0 137,0 1425 683,7 18,6 79
10| 1591,5 96,3 103,3 | 17654 137,0 140,6 872,1 19,0 8,7
11| 1594,5 97,8 109,7 | 18123 138,0 143,1 889,8 20,5 10,0
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12 | 1597,5 99,3 112,8 | 1810,3 138,6 148,5 | 1015,2 22,2 11,0
13| 1599,0 100,4 112,9 | 1902,3 139,6 148,4 | 1222,8 22,7 13,4
14| 1621,5 102,2 100,2 | 2181,2 140,0 149,6 | 1247,0 24,1 12,0
15| 1689,0 104,3 105,0 | 2223,1 141,8 150,2 | 1342,6 25,1 13,1
16 | 1699,5 104,6 100,4 | 2236,9 143,3 156,8 | 1391,8 25,4 12,8
17| 1794,0 105,5 115,7 | 2368,1 146,6 157,4 | 1582,2 26,4 20,5
18 | 1818,0 113,5 116,1 | 2399,8 155,5 157,9 | 1640,1 30,5 20,6
19 | 19440 123,6 110,0 | 2566,1 165,6 160,6 | 1976,0 34,9 20,8
20 | 1969,5 1413 115,3 | 2599,7 196,4 163,8 | 2145,2 41,1 22,4
Bapuant 4 Bapuant 5 Bapuant 6

=< = = = = =

< w =) = =) = =
=02 | E_| Fe| g | E.| E¢| z.| E.| B¢
| s¢| 23| 25| =gl 23| £T| sg| 2E| i3
X e g, ™ o' 3 o g, ™ o' 3 o g, ™ o =
8 2¢| 25| 2F| g¢| &85 Z2F| g¢| 5| =2E
2| 8F| 83| Eg| gF| &% Eg| gF| 23| 23
Z o < 2 X S < 2 X S < X

) 3 S 2. 3 S 2. | z

g = . 3 = . 3 2 2.

= = 3 = = 3 = = %
1| 8225 6,9| 2846| 6574 29,1 180,5 | 1355/4 16,5| 308,3
2| 9050 90| 2699| 7262 39,1 173,4 | 1323,3 23,3| 2984
3| 9754 92| 2668| 7870 40,6 173,4 | 1359,7 28,9 | 2977
4| 1094,1 11,2 | 254,3| 886,5 50,3 166,3 | 1337,0 36,4 | 2922
5| 12193 11,6 | 296,2| 988,2 52,5 196,0 | 1593,1 419 | 366,3
6| 14118 16,1 | 326,8| 1157,8 75,0 | 226,8| 1872,6 64,8 | 4242
7| 1530,9 16,7 | 389,0 | 1256,7 78,6 | 2712 | 2264,5 84,1 | 520,1
8| 17217 179 | 267,2| 14252 85,5 187,6 | 1581,5 91,7| 3616
9| 2213,8 18,6 | 376,3| 1834,9 89,6 | 2705| 23750| 108,2| 5185
10 | 2286,8 19,0 | 374,4| 1900,7 91,9| 2745| 2464,0| 133,1| 520,2
11| 2382,0 20,5| 408,55 1981,2 99,3| 308,44 | 2809,4| 1442 | 5832
12 | 2450,3 22,2 | 423,4| 2038,6 107,8 | 322,7| 3030,4| 161,7| 6091
13| 3407,1 22,7 | 430,7| 2854,0 1198 | 329,6 | 3119,9 170,1| 629,8
14 | 3455,8 241 | 386,8| 29155 128,7 | 297,2| 2826,4| 1946 | 5725
15| 3826,5 251| 406,6 | 3231,8 134,7| 3224 | 31052 | 207,3| 603,7
16 | 3954,0 254 | 389,7| 3346,0 136,7| 311,5| 3057,8| 216,9| 5799
17 | 42449 26,4 | 449,5| 3607,6 143,0| 360,7 | 3564,0| 250,8| 669,3
18 | 4563,5 30,5| 4911 | 3901,1 170,2 | 396,3| 3924,2| 260,9| 796,3
19 | 52147 349 | 470,7| 4501,3| 206,0| 3814 | 3839,0| 280,7| 7721
20 | 5334,1 411 | 4958 | 4633,7| 243,1| 401,8| 40745| 3016| 8172
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Bapuanr 7 Bapuanr 8 Bapuant 9

= 2 | 8 | 2. F |8 | 5.8 |58 ¢
= 8 m S ] = G 9 © S
= Zo| £ &l Ze| ge| B&| Ze| & =g
S| %2 g=| 5¢| Fa| fda F¢| 22| 2= §=
& 2¢| aB| =8| g2¢| Eg| 2F8| 24| 58| ¢
= g2 e g SE| gB| g SE| g = B
=1 g 2 - 2 22|03 2 2

S E |’ £ s 8 & | E 7
1| 9232| 299| 227| 2605| 2300| 696| 2887 87| 309
2| 9890| 344| 220| 2875| 2416| 703| 3144| 101| 3272
3| 10405| 374| 220 3061| 2460| 715| 3347 112 391
4| 1091,3| 532| 206| 3269| 2506 70,9| 3522 16,1| 36,9
5| 11979| 543| 229| 3618| 2579| 915| 3875| 169| 428
6| 12502| 565| 259 3880| 261,3| 114,1| 4047 17,7| 40,6
7| 12679| 603| 315| 3966| 2745| 1468 4469 19,2| 838
8| 1350,3| 84,3| 22,0| 4292| 2794| 1051| 4815| 302| 586
9| 14381| 851| 308| 4627| 2813| 1525| 5153| 275| 87,2
10| 14682| 909| 309| 4738| 2906| 1558| 527,7| 294| 90,0
11| 1486,1| 948| 331| 480,7| 2986| 1761| 5376| 30,7| 980
12| 15025| 979| 350| 4864 | 301,2| 1890| 5587| 345| 1098
13| 1511,4| 1050| 353| 532,7| 3046| 1970| 5952| 374| 1184
14| 15365| 1142| 31,9| 5479| 3216| 1820| 6061| 409| 1078
15| 16056 | 117,7| 338| 5754| 330,6| 1942| 6344| 423| 1193
16 | 1616,7| 1232| 324| 581,0| 321,8| 1871| 6492| 506| 1168
17| 1706,7| 1268| 374| 6174| 3456| 2165| 7046 471| 1361
18| 1730,8| 1376| 376| 643,7| 3487| 2578| 7323| 542| 1103
19| 1874,3| 1544| 388| 7381 | 3490| 2722| 801,7| 609| 1564
20| 1902,3| 1900| 41,1| 7504| 350,6| 291,4| 8265| 751| 1740
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Bapuant 10 Bapuanr 11

Bapuanr 12

S g o g S g = S g =
= A o ~ ol
=) o © X3 o) © 5 5) © S
= s . 8 %5 = 8 < . s . 8 < .
= os¢| §.085.| =9l .| E¢| sg| B B¢
E[ “ o, A = QO 2\ © o A = L a ol o [ = L o
) = 8 m | ©CF = S . 8 m (SRS S . 8 m [STRMN
< 2. 9 AR SRS 2 < g & s 2 2 2 g & s 2
= g2 2 |z SE| 8 2| 82| @ =
2 kS v 29 kS v E 8 A E
2 5 |&8 2 5 = 2 5 S
5 = |5 5 = 3 3 = 3
8 o M O a8 o o 8 = &
= = = —~ = = =
= = =
1 680,0 7,5 96,0 331,4 26,2 79,0 | 1811,2 40,6 117,9
2 755,6 8,8 100,6 644,7 33,2 84,6 | 2012,8 42,6 131,4
3 811,7 9,8 124,3 880,2 44,6 102,4 | 2298,7 48,9 171,2
4 880,0 14,1 118,8 | 1346,5 66,8 97,7 | 2559,1 51,4 196,6
5| 1041,8 14,9 138,2 | 1722,8 78,6 98,6 | 30815 50,7 230,8
6| 11421 15,9 131,4 | 22775 93,0 113,6 | 3583,7 62,4 227,6
7| 1299,2 17,3 271,3 | 2684,3 126,3 180,6 | 4356,3 59,7 482,0
8| 14164 27,7 206,6 | 3259,8 206,0 190,7 | 4795,2 54,2 468,4
9| 1543,6 25,3 311,0 | 3946,1 214,5 257,0 | 5452,7 68,5 697,1
10 | 1593,8 27,1 322,4 | 50945 276,6 204,6 | 57454 100,3 764,5
11| 1668,2 28,6 352,2 | 5430,3 293,3 216,3 | 6068,1 98,8 855,0
12| 1747,6 32,5 397,3 | 6478,4 344,0 369,9 | 6549,6 103,6 974,6
13| 1892,1 35,4 440,3 | 8440,2 386,5 405,6 | 7631,0 112,3 | 11145
14 | 1950,1 38,8 4247 | 8747,8 456,1 4216 | 8254,5 119,6 | 1084,7
15| 2047,6 40,2 470,8 | 94944 483,7 | 1041,1| 8928,4 120,6 | 1212,0
16 | 2099,9 48,2 461,5 | 10031,3 652,7 | 1036,4 | 9265,5 125,6 | 1237,8
17| 2281,0 44,8 546,6 | 11735,1 651,3 | 1281,4 | 10248,2 128,9 | 1472,2
18 | 2581,3 51,6 455,4 | 13584,4 803,3 | 1109,5 | 11695,3 130,6 | 1203,6
19| 2859,0 58,7 661,6 | 16951,4 | 1111,2 | 1588,2 | 13308,2 111,3 | 1758,3
20| 2961,7 72,5 7445 | 18818,1 | 1389,0 | 1844,4 | 13894,9 140,6 | 2105,8

TpeboBaHMsI K BBIOJHEHUIO 3aJaHUN JUISI BHEAyJUTOPHOM pabOThl U3JIOKEHBI B
METOAMYECKHX PEKOMEHIAlUAX MO BHEAyAUTOpPHOH paboTe o0ydarommxcs MO JUCHUIUIMHE

«IKOHOMETPHUKAY.

OrneHnBanne 00yJarOMIMXCsl MPOUCXOANT B COOTBETCTBUU CO CIIAYIONIEH TabIuIeil:

KonnuecTBo Ganios

Bun xoHTpONs min max
Ornpoc 1Mo TeMaM CEMUHAPCKUX 3aHSATUI 12 29,5
[TpoBepounas pabota Nel (1 oOyuaromux o4HoM Hopmer) 3 5
[TpoBepounas padota Ne2 (jy1st 0Oyuarommx o4Hoi Gpopmbr) 3 5
[TpoBepounas padora Ne3 (nist oOyyaroumx o4Hoi GopMbI) 3 5
KonrponbHas pabdora (s 00yyaromux 3a04H0i HopMbI) 9 15
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KonmuectBo 0amoB

Bun xoHTpos min max
Tectol 3 9,5
CocraBieHre KOHCIIEKTa 5 10
['moccapuit 5 10
Htoro 3a paboTy B ceMecTpe 34 74
3auer 16 26
Bcero 50 100

CootBeTcTBHE 06AJIIOB PEHTUHTA YUCIOBBIM OIIEHKAM 10 UTOT'aM O0y4YCHHS:

o 50 6amnoB — «HEe3aYTECHOY;

Ot 50 1o 100 OaJUIOB — «3aUTEHOY.
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