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1. HEJIM OCBOEHHUA YYEFHOM JUCIHUATLIAHBI

Ilenp y4eOHOTO Kypca SKOHOMETPUKH - TEOPETHYECKas W TPAKTUYECKas MOJrOTOBKA
oOyJaromuxcs Mo Bompocam (GOpMYIUPOBKH M HCIOIb30BAHUS IKOHOMETPUUYECKUX MOJENEH U
METO/IOB JIJISl aHAJIM3a U IPOTHO3UPOBAHUS SKOHOMUYECKUX MPOLIECCOB.

OcHoOBHBIE 337]a41 Kypca:

MOJIy4eHUE TEOPETUUECKUX 3HAHUI 00 OCHOBHBIX METO/IaX M MOJEISAX SKOHOMETPUKH;

O3HAaKOMJIEHHE C TEOPETUYECKMMH METOJaMH OIICHKH MapaMeTpOB M MPOTHO3UPOBAHUS B
SKOHOMETPUYECKUX MOJIEISX;

MprOOpeTEeHNE MPAKTUICCKIX HABBIKOB pacyeTa OIEHOK MapaMeTpoB, IPOTHO3UPOBAHHUSI B
paMKax SKOHOMETPUYECKUX MOJIETIEH U aHaJIh3a pe3yIbTaToB.

2. MECTO YYEBHOWM JUCHUILIMHBI B CTPYKTYPE OII BO

Juctunnuna « 9KOHOMETPUKa) BXOJIUT B 0a30BYIO YacTh yueOHOTO IJIaHa.

JIyiss ycBOGHUSI TUCHUILUIMHBI HEOOXOAMMBI 3HAHHMSI, TIOJy4YEHHBIC B PE3yJbTaTe OCBOCHHUS
KypcoB «JKOHOMHUYECKasl Teopus», «Marematuka» «MeToabl NPUHATHUS YIPABICHYECKHUX
pemenuity, «Cratuctukay, «JleHbru, Kpeaur, OaHKu»

3HaHHUA W YMEHHUA, YCBOGHHBIE OOYYAlOIIMMUCA B IMPOLIECCE H3YyUYEHUS AUCIMILTUHBL,
HEOOXOJIMMEI B KA4€CTBE OCHOBBI JJISI OCBOCHHMS MHBIX SKOHOMUYECKHMX IUCHHMIUIMH, TAaKUX Kak
«CpaBHUTENBHBIN MEHEHKMEHT», «DUHAHCOBBIN yueT», «PUHAHCOBBIN aHaNN3», «PUHAHCOBBIN
MEHEKMCHTY).

3. KOMIIETEHIIMHX OBYYAIOIIETIOCSl, ®OPMUPYEMBIE B PE3YJIbTATE
OCBOEHUS YYEFHOM JUCIHUAILINHBI / O)KUJIAEMBIE PE3YJIbTATHI
OBPA3OBAHUA U KOMIIETEHIIUHU OBYYAIOIIETI'OCHA 110 3ABEPIIEHUUA
OCBOEHUSA MPOT'PAMMBbI YYEBHOM JUCIATIIMHBI

JucuumuimHa « 9KOHOMETPUKa» CIIOCOOCTBYET (POPMHUPOBAHUIO CIEIYIOLUINX KOMITETEHIIHUH,
npenycmoTpeHHbix @I'OC no qaHHOMY HalpaBiIeHHIO ToAroToBku BO:
— CHOCOOHOCTBIO MCIIOJIb30BaTh 3HAHUS COBPEMEHHBIX TEXHOJOIMH MPOEKTHBIX,
KaJIaCTPOBBIX M JIPYTHX pabOT, CBSI3aHHBIX ¢ 3eMieycTpoiicTBoM 1 kamactpamu(OITK-3)

— CIIOCOOHOCTBIO TPOBEACHMS U aHajlu3a pe3yabTaTOB UCCIECJOBaHUM B
3eMJICYCTPOMCTBE U KaJacTpax

B pe3ynbraTe 0cBOEHUS NUCHUILUIMHBI 00 YyUYaIOLIUICS TO0JKEH:

3HaTh:
— OCHOBHBIE TTOHSTHUS U 1[N YKOHOMETPHUKH;
— METOJBl TIOCTPOEHUS HSKOHOMETPUYECKUX MOJeIed OOBEKTOB, SBICHUN U
MPOIIECCOB;
— OCHOBHBIE TIOJIOKEHHSI Hauboyee pacHpoOCTPAHEHHBIX HIKOHOMETPUUYECKUX
MOJEJIEeH;

— CIOCOOBI  OIIEHKM MapaMeTpPOB SKOHOMETPUYECKHX MOJeNed, MpOBEpKHU
3HaYUMOCTHU NTapaMeTPOB U aIeKBaTHOCTU MOJIENIEH;

— METOJAbl TOYEYHOTO M MHTEPBAIBHOIO IPOrHO3MPOBAaHMS HAa  OCHOBE
HKOHOMETPHUYECKUX MOJIeNIel U OLIEHKHU 00JIaCTH UX MPUMEHUMOCTH.

YMeTs:
— aHaJ'II/ISI/IpOBaTI) U BBUIBJIITH B3aHMMOCBIA3HM DKOHOMHMYCCKUX XapaKTepI/ICTI/IK,
MPOLIECCOB U ABJICHUI HA OCHOBE YKOHOMETPUUECKUX MOJIENEH;



— CTpOUTh HA OCHOBE JAaHHBIX CTAaTUCTUKA U MCTOYHUKOB SKOHOMHUYECKOMN
uH(pOpMallMK CTaHJIAPTHbIE SKOHOMETPUYECKHE MOJEIH, aHAIM3UPOBATh U UHTEPIPETUPOBATH
IIOJIyYEHHBIE PE3YJIbTaThI;

— T[POTHO3MPOBaTH Ha OCHOBE CTAHJAPTHBIX JKOHOMETPUYECKUX MOJIeNei
MOBE/ICHHE IKOHOMUYECKUX areHTOB, Pa3BUTHE SKOHOMHYECKHUX IIPOIECCOB M SIBICHUN Ha
MHUKPO- U MaKpOYpPOBHE;

— OIICHMBaThb 3HAYUMOCTh, BBIBIATH OOJACTH NPUMEHUMOCTH, CpPAaBHHUBATh
JIOCTOMHCTBA U HEJOCTAaTKU Pa3HBIX SKOHOMETPUUECKHUX MOJEJEH MpU OMUCAaHUHM OJHUX U TeX
K€ JTaHHBIX.

Bnagers:
— COBPEMEHHOM METOJMKOW BBIOOpPA M MOCTPOCHUS SKOHOMETPUYECKHUX MOJEIICH,
COOTBETCTBYIOIIMX PEIIACMbIM 3a7a4aM;
e MerogaMu H HpI/IeMaMI/I aHaJinda JSKOHOMUHUYCCKUX SIBHGHHP'I nu HpOHeCCOB C
IIOMOIIBHO CTaHI[apTHI)IX TeOpeTI/I‘-IeCKI/IX u BKOHOMCTpI/I‘ICCKI/IX MOI{GHGﬁ;
— HaBBIKAMU IIOMCKA U HCIOJIB30BAaHHMS CTATHCTUYECKOM M HSKOHOMHUYECKOH
uH(popManuu s GOpPMYJIUPOBKU U aHATIN3a IKOHOMETPUUYECKUX MOJIEIICH.

4. CTPYKTYPA U COJIEP)KAHUE YYEBHOM JUCHUILIMHBI (MOIYJIST)
4.1 CTpykTypa y4eOHOi JUCIUIJIMHbI

OO61as TpyA0€MKOCTh IUCHUIUTHHBI COCTaBIsIeT 3 3a4eTHhIX equHuIbl, 108 yaca:
s 3a049HOU  (popmbl oOyueHus: 4 — Jekuuu, 8 — mpakTU4deckue 3aHsaTus, 92 —
caMOCTOsTeNIbHAas paboTa, 4 - 3a4er.
4.1 CTpyKTypa y4eOHOM IUCHUILINHBI (MO1YJIs1)

OO0miast TpyA0€MKOCTh Beero CemecTpbl
JTUACIUTUIMHEI U BHIBI dopma 00yueHust 4 \ ] ]
N yacoB/3ET
y4€eOHOU paboThI Kom4ecTBO 9acoB B CEMECTP
OO0mast TpyA0€MKOCTh OYHast
IUCHUMJIINHEBI 3aouHas 4r. 6 Mec.
3a04Has S5 JI. 108/3 108/3
AynUTOpHBIE 3aHATHS oyHas
3ao4yHas 4r. 6 mMec.
3a04Hasg S JI. 12 12
Jlexun O4YHas
3aouHag 4r. 6 Mec.
3a04yHas S5 I 4 4
[TpakTHYecKue 3aHsITH oyHas
3ao4yHasg 4r. 6 mec.
3a04yHag 5 . 8 8
Bueaynuropnas pabota OyHas
3a04Hag 4r. 6 Mec.
3a04Has 5 JI. 92 92
By uToroBoro KOHTpOJs | oyHast
- 3a4eT 3ao4yHasg 4r. 6 mec.
3a04YHas S5 I 4 4




4.2 Conepxxanue y4eOHOM TMCHUIJIMHBI (110 pa3aeaam)

Bunbl yaeOHOM NesSTEIEHOCTH, BKIIFOYAst CAMOCTOSTENIEHYIO pa0oTy 00ydaronuxcs

U TPYJOEMKOCTb (B Yacax)
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1 O6mpe  MOJOXKEHUS YcTHbI onpoc.
SKOHOMETPUKH IIposepxa
5112 2 4 1 1 6 6 6 BBIIIOJIHEHUS 3a0aHUI
Ha BHEAYTUTOPHYIO
paborty.

2 [Tapnass perpeccus wu YcTHBIN onpoc.
KOppemsus B ITpoBepka
HKOHOMETPHUECKUX 3 BBITIOJTHEHUS 33 TaHHI
HCCIIEIOBaHUAX 5 6 4 1 8 1 1 6 6 6 Ha BHEAYJUTOPHYIO

pabory.
[TpoBepounas paborta
Nel.

3 MHo)xecTBEeHHAas VYcTHBIN Oompoc.
perpeccus u IIpoBepxka
KOppemsus 7 BBHITIOJTHEHUS 3aJaHUI

5 10 4 1 8 2 2 6 10 10 | Ha BHEayTUTOPHYIO
paborty.
[IpoBepounas pabora
Ne2.

4 Crnenudukamms VYcTHBIN omnpoc.
MepEMEHHBIX B 11 - [IpoBepxka
ypI;BHeHI/IﬂX S 14 4 1 8 2 2 6 12 12 BLI:HOHII:—)IeHHH 3alaHui
perpeccun Ha BHEAYJTUTOPHYIO




Bunpl yueOHOH 1esSTeIbHOCTH, BKIIIOYAs CAMOCTOSTEIbHYIO0 Pad0Ty 00ydaromuxcs
U TPYJIOEMKOCTH (B yacax)
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[TpoBepounas pabora
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5 | BpeMmeHHble pamBl B VYcTHBIM onpoc.
SKOHOMETPUYECKUX 15 IIposepxa
5 ‘]2 1 4 2 2 6 12 12 | BBIMOJNIHEHUS 33aJaHUI
HCCICOIOBAHUAX 16
Ha BHEAYTUTOPHYIO
pabory.

6 | Cucremsl YcTHBIN onpoc.
HKOHOMETPHUECKHUX 17 ITpoBepka
ypaBHEHUM 5 1 8’ 2 1 4 2 2 6 12 12 | BBIIOJIHEHUS 33 aHUI

Ha BHEAYJUTOPHYIO
pabory.

@dopma NPOMEKYTOUHON aTTECTALMU — 3a4eT




4.3. ConepxaHue pa3/ieioB y4eOHON JUCHUNIMHBI (MOTYJIS)

HaumenoBanue paznena
JUCHUITIINHBI

Coneprxanue pasjaena

Oo0mue OJIOKEHUS
9KOHOMETPHUKHU

IIpeamer SKOHOMETpUKH. BO3HUKHOBEHME U pPAa3BUTHE
skoHOMeTpuKkd. Creuuduka H3MEpeHHUH B SKOHOMHKE.
CroxacTuyeckne OCOOCHHOCTHM HMCXOJHBIX JaHHBIX U
B3aMMOCBA3CH MEXAY XapaKTePUCTHKaMM SKOHOMMYECKUX
npoueccoB. Llenu u 3a1aun NPUKIIAJHBIX 3KOHOMETPUYECKUX
uccinenoBanuii. Teopernueckne OCHOBaHMSI M METOAOJIOTHS
SKOHOMETPUYECKOT0 aHAJIN3a.

OOmas IIOCTaHOBKA 3a1a4u 0 HAaxO0K/JICHUU
KOJIMYECTBEHHOM  B3aUMOCBSI3M  Pa3HbIX  BEIUYMH 110
OSMIIMPUYECKUM JaHHBIM. OOmmMe dYepTel H  pa3iuyus
KOJIMYECTBEHHBIX  MOJEIEM B  DKOHOMETPHUKE M B
€CTECTBEHHBIX HaykKax. Pa3nensl W crnenuaibHble BOIPOCHI
MaTE€MaTHKU, HauOoee 4acTo UCIIOJIb3YEMBIE B
SKOHOMETPHKE.

[lapnass  perpeccus u
KOppesIus B
3KOHOMETPUYECKUX
HCCIJIEJOBaHUSIX

Ilonatne o (QYHKUMOHATIBHOM, CTATUCTUYECKOH H
KOPPESIMOHHON cBsi3aX. OCHOBHBIE 3a7aud MPHUKJIAJHOTO
KOPPEALMOHHO-PErPECCUOHHOTO aHAIN3A.

VYpaBHEHHE perpeccuu, ero CMbICI W Ha3HauyeHue. Brioop
TUIAa MaTeMaTHYECKOW (YHKIUU MPU NOCTPOCHUU YPAaBHEHMS
perpeccun. Ilapnas perpeccus. Meron  HaMMEHBLIMX
KBaJIpaTOB U YCJIOBHsS €ro IPUMEHEHUs AJI OIpEAeICHUS
I1apaMeTpPOB YPaBHEHHUsI IAPHON PETrPECCUM.

Henuuelinble Moenu perpeccuu 1 UX JUHeapu3alus.

Onenka CTEIEHU TECHOTBI CBS3U MEXy
KOJINYECTBEHHBIMU [IEPEMEHHBIMH. Koadduunent
KOBapHualuu. [Tokaszarenu KOppEIALNHU: JIMHEWHBIN
KO PUIUEHT KOppEJIALINH, HHJIEKC KOppEJALNH,
TEOpeTUUeCcKoe KoppelsinronHoe otHomeHue. Koadounument
JNETEpMUHALUH.

CrangaprtHas omInOKa ypaBHEHUS pErpeccuu.

OneHka CTaTUCTUYECKOM  3HAYUMOCTH  IOKa3aTesen
KOppEeJALMY, [TapaMETPOB YPAaBHEHHsI PErPECCUH, YPAaBHEHUS
perpeccun B 1enom: t-kputepuit CtbloneHTa, F-xpurepuit
@®umiepa. Pacuer 10BepUTENBHBIX HHTEPBAJIOB.

Cpennss ommobKa anmpoKCUMAaIHH.

Pacuer ko3¢ pu1IMEHTOB 371aCTHUHOCTH.

MHuoxecTBeHHasa
perpeccus U KOppesius

Crnemuduxanus  moxenu. OtbGop  ¢akTOopoB  IpH
MIOCTPOEHUH MHOXKECTBEHHOH perpeccuu. Bwibop dopmbl
ypaBHeHHus perpeccuu. OLEHKa @apaMeTpoB YpaBHEHMS
MHOKECTBEHHOU PErPECCUU.

CranpnapTu3oBaHHblE  KOX(PQUIMEHTHl pErpeccuu, ux
untepnpetanus. IlapHple u  yacTHble  KO3(PPHUIMEHTHI
KOppesui. MHOKECTBEHHBIH KO3()(OUIIMEHT KOPPEIsuu 1
MHO)KECTBEHHBIM Kod(pduuueHt aerepmuHanuu. OreHka
HAJEKHOCTH 110Ka3aTeIed KOppemsuu.

Onenka KauecTBa MOJEIM MHOXECTBEHHOM perpeccuu: F-
kputepuii Puiepa, t-kpurepuii CTbroIE€HTA.

Pacuer ko3 puImeHToB 3,1aCcTUYHOCTH.




n/n

HaumenoBanue paznena
JUACLIUIIIIUHBI

Copepxanue pazzena

MyabTUKOJUIMHEAPHOCTD. Mertobl

MYJIBbTHUKOJUIMHCAPHOCTHU.

yCTpaHEHHs

Creuuduxarnmst
NIEPEMEHHBIX B
YPaBHEHUSX PETPEecCUn

DKOHOMETPUYECKHE MOJENU: O0Ias XapaKTepUCTHKA,
pa3auyuus CTaTUCTUYECKOTO0 M AKOHOMETPHUECKOr 0 MOAX0Aa K
MO/IETUPOBAHUIO.

Crneuundukanusi MepeMEeHHbIX B YpPaBHEHUSX PErpecCcH.
Ommnbxu crienupuKaym.

O06001IeHHas JINHEHAS MOJIEJIb MHOYKECTBEHHOU
perpeccun. OGOOIICHHBIN METO] HANMEHBIITNX KBaIPaTOB.

MeTto1 MaKCUMaIbHOTO MTPABA0NOI00HUS.

Tobur-monenu.

[Ipennochuiku METOJa HAUMEHBIIUX KBaIPaTOB.

I'erepockenactuunocts.  Tectsl  Tonadenna-Ksannara,
baptnerra u Vaiita. YcTpaHeHue reTepoCKeAacTUYHOCTH.
ABTOKOppersius ~ octatkoB.  Kpurepuit  3HakoB. Tect
Hap6una-YotcoHa.

OUKTUBHBIE NepEeMEHHBIE: oOmmit CITy4aid.
MHOKeCTBEHHbBIE COBOKYIHOCTH (PUKTHBHBIX IEPEMEHHBIX.
OUKTUBHBIEC TIEpEMEHHbIE 1151 KO (UIIMEHTOB HakIIOHA. TecT
Yoy.

MopnenupoBanue: BIUSHUE OTCYTCTBHS IEPEMEHHOI,
KOTOpasi JIOJKHA OBbITh BKJIIOYEHA; BIMSHHE BKJIIOUYEHUS B
MOJIeTIb TIEPEMEHHOM, KOTOpas He JOJKHAa ObITh BKIIIOUEHA.
3amelaronye nepeMeHHbIE.

Bpemennsle  psabl B
YKOHOMETPHUYECKUX
UCCJIETOBaHUIX

Crneungurka BpeMEHHBIX PSJIOB KaK MCTOYHHMKA JaHHBIX B
9KOHOMETPUYECKOM MOJEIUPOBAHUH.

AHanuTHyecKoe  BbIpaBHUBAaHHE
Onenka napaMeTpoB ypaBHEHUS TPEHJA.

ABTOKOppenauMsT B  OCTaTKax, €€ M3MEepeHue H
untepnperauua. Kputepuit [lapbuna-YoTcoHa B OLEHKE
Ka4ecTBa TPEHJOBOI0 YPABHEHHSI PErPECCHUM.

AHanu3 BpeMEHHBIX palioB NPU HAJIUYHUU MEPUOIUYECKUX
KojeOaHui: aAIMTUBHAS U MYJIbTUILUIMKATUBHAS MOJIEIH.

OcoOeHHOCTH H3Y4YeHMs] B3aWMOCBSI3aHHBIX BpPEMEHHBIX
pAOOB. ABTOKOppENALHsS PSINOB AVWHAMUKH M METOIBI €€
ycTpaHeHus.  MeTox  MHOCIeOBaTENbHBIX  Pa3sHOCTEM.
WHTepniperanisi  mapaMeTpOB  ypaBHEHUS  PErPECCHUH,
MIOCTPOEHHOT'O IO MEPBBIM M BTOPHIM pa3HOCTAM. MeTon
OTKJIOHEHMS] YPOBHEHN psifia OT OCHOBHOW TeHJeHuuu. Meton
BKJIIOUEHUS (haKTOpa BPEMEHH.

BPEMEHHBIX  PSOB.

CucreMsl
SKOHOMETPUYECKHUX
ypaBHEHUU

Buaet CHCTEM 3KOHOMETPUUECKHX YpaBHEHUH.
HesaBucumbie cuctembl. PekypcuBHble cuctembl. CHCTEMBbI
OJTHOBPEMEHHBIX (COBMECTHBIX) ypaBHeHUU. CTpyKTypHas u
npuBeeHHAs popMbl IKOHOMETpHUUYecKoit Moaenu. [IpoGrembr
unentudukanuu. KOCBEHHBIM W JBYXIIAroBBI  METO[
HaWMEHBIINX KBAJPaToOB, OOIIasi cXeMa alrOpUTMa PacdeToB.
TpexmaroBslii METOJI HAUMEHBIINX KBaaparoB. lIpumenenue
3KOHOMETPUYECKUX MOJENEN. Mogens Keitnca
(cratuctudeckas u quHamudeckas popmsl). Monens Kneitna.




5. OBPA3OBATEJIBHBIE TEXHOJIOT MU

B npenogaBanuy IUCHUIUTMHBI HCTIONB3YIOTCS ceaytone Gopmbl yueOHOU paboThI:

— JIGKUMH -  TPAJAUIUOHHBIC  JICKIIMH, COMPOBOXKAAIOIIMECS  JIEMOHCTpAIUeH
KOMITBIOTEPHBIX MIPE3CHTAIMI U BHICOMATCPHUAIIOB;

— NpaKTHYSCKHE 3aHATHS - OOCYKICHHE JICKIIMOHHOTO Marepuaia, pelICHHE 3ajad,
KOHCYJIbTUPOBAHHME MPENOJABaTe/ieM [0 TEOPETHYCCKUM M TMPAKTHUYCCKUM  acleKTam
JMCIUILIMHBL, TIPAKTUIECKUE 3aHATHS B aKTHBHOW ¥ HHTEPAKTUBHOM hopmax;

- BHeayauTopHas paboTa oOOydyaroIUXCsi - YCBOCHUE JICKIIMOHHOI'O MaTrepuaia,
U3y4YCHUE U YCBOCHUE MATEPUAIOB OCHOBHOW U JOMOJHUTEIBLHOM JIUTEPATyphl MO AUCIHILIMHE,
MOJrOTOBKA K MPAKTHYCCKHM 3aHSATHSIM, IIOJATOTOBKA K TEKYIIEMY H MPOMEKYTOUHOMY
KOHTPOJIIO 3HAHUIA,

— TEKYLIU KOHTPOJIb YCIIEBAEMOCTH — MPOBEPOUYHBIC U KOHTPOJIbHBIC PabOThI, YCTHBIC
OITPOCHI, IPOBEPKA BBIMOJHECHHUS 3aJaHU Ha BHEAYAUTOPHYIO padoTy;

— MPOMEKYTOYHBIH KOHTPOJIb YCIIEBAEMOCTH — COOCCEI0BAHHE.

5.1 AKTHBHBIC U HHTEPAKTHBHBIE (POPMBI IPOBeAeHUS YUeOHBIX 3aHATHI

Tema AUCHUIUIMHBI Kon-Bo y4. yacoB B Bup yueOHBIX | AKTHUBHAs W/WJIH
aKTUBHOM W/uiu 3aHATHH MHTCPAKTUBHAS
WHTEPAKTHBHOU dbopma
dhopme
[TapHast perpeccust U KOppessust 4 IIpakTnueckoe | Pazbop
B SKOHOMETPHYECKUX 3aHsATUE KOHKPETHBIX
HCCIICIOBAHMAX cUTyauuit
MHoOXeCTBEHHAsI perpeccHs u 4 IIpaktuyeckoe | Pasbop
KOppEeIsIIns 3aHATHE KOHKPETHBIX
CHTYalui
Crnenndukanys NepeMeHHbIX B 4 ITpaktuyeckoe | Pasdop
YPaBHEHUSIX PErpeccuut 3aHATHE KOHKPETHBIX
CHTYalui
Hroro 12

5.2. 3apanus 1Jis1 NPoBeAeHUs 3aHATHI B AKTUBHOI W/UJIM HHTEPAKTUBHOU opme

Pa300p KOHKpPETHBIX CUTYalluH
Tewma 2. [TapHast perpeccus U KOppesius B 9IKOHOMETPUUECKUX UCCIIETOBAHUIX
CocTaBUTh ypaBHEHHE PETPECCHM, OIUCBHIBAIOIIEE 3aBUCUMOCTb HMHIWBHIYaJIbHOTO
HOTp€6J'I€HI/I$I OT JIMYHBIX JOXOOA0B I10 UMCIOITUMCS JaHHBIM:

WuauBuayansHoe notpedieHne, Mapa.1oi. (y) JInuHbIe 10X0bI, MIPA.JOIIL. (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
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Beruncnuth  cpemHuii  K0d)PHUIMEHT DIIAaCTUYHOCTH, KOA(D(DUIMEHT KOppENsIuu.
[TpousBecTn OlEHKY KadecTBa Mojend. HailTm moBepuTeNnbHBIC MHTEPBAIBI I IMapaMeTpOB
YPaBHEHUS PETPECCHH, OMPEICIIUTh 3HAYUMOCTh KOX((UIIMEHTa KOPPEISIUU U MapaMeTpOB
perpeccum.

Tema 3. MHOXeCTBEHHAsI perpeccusi U KOPPEISIus.
Tema 4. Cnenudukanys NepeMEHHBIX B YpaBHEHUSIX PETPECCHH
CocTaBUTh JMHEHHYIO MOJENIb MHOXKECTBEHHOW PErpeccHud MO HMEIOUIUMCS JTaHHBIM U
IIPOBEPUTH €€ aJEKBATHOCTD:

CroumocTs rpy30Boi

n aBTOIEPEBO3KH, THIC.py0. (Y) | Bec rpysa, Tonn (X1) | Paccrosiaue, Thic.KM (X2)
1 51 35 2
2 16 16 1,1
3 74 18 2,55
4 7,5 2 1,7
S) 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 5,4 3,4 0,9
18 56 24 2,5
19 25,5 9 2,2
20 7,1 4,5 0,95

HpOBepI/ITB BBI60pKy Ha TOMOCKCAOCTUYHOCTb U aBTOKOPPECIIALUIO OCTATKOB.

6. OIEHOYHBIE CPEJCTBA JJISI TEKYIIIETO KOHTPOJISI YCIIEBAEMOCTH,
MPOMEKYTOYHOM ATTECTALIM IO UTOT'AM OCBOEHMWSI JUCIUTIJINHBI
1 YYEBHO-METOIMYECKOE OBECITEYEHUE BHEAYIATOPHOM PABOTEI
OBYYATIOIAXCS

OneHouyHbIE CpEACTBA JJIsi TEKYIIEro KOHTPOJIS YCIEBAaeMOCTH BKIIOYAIOT B celd
MPOBEpPOUYHBbIE PAOOTHI MO OTACNBHBIM TEMaM M MOJYJISM JTUCIHUIUIMHBI 7S MOATOTOBKHU K
MIPOMEKYTOUHOM aTrTecTanuu B KoHIle cemecTpa. KonTponsHo-omnieHouHbie cpeactBa (KOC) mms
MPOMEKYTOUHOM aTTECTAIlK BKJIIOYAIOT B ce0sl BOMPOCHI K 3a4eTyy Ui MPOBEPKH 3HAHHUH U
TECTOBBIC 3aJIJaHUS JJIsI IPOBEPKH YMEHUIN U HABBIKOB.

OrneHOYHBIE CpPENCTBA CTPYIIUPOBAHBI MO YPOBHSM OCBOCHHUS 3a(UKCUPOBAHHBIX B
cTaHzapTe U oOpa3oBaTelbHON mporpamme kommereHUud. TpeOoBaHHS K BBITOJIHEHUIO
3alaHuil 71 BHEAyTUTOPHOW pabOThl H3IOKEHBI B METOJWYECKUX PEKOMEHAANUAX IO
BHEAYJIUTOPHON paboTe oOywaromuxcs no auciuiuinHe. @ona oueHouHbix cpeactB (OOC)
BeiHeceH B IPUJIOKEHHME k paboueit mnporpamme; BMecTe ¢ MeToaAWYECKMMHU
PEKOMEHIAIUAMH TI0 JUCHUIIINHE u BHeayauTopHoil pabore ®OC Bxomut B coctaB YMK
JTUCHHUIIIIMHBI DKOHOMETPHKA.




nporpamMmbl. Jljis  cTyeHTOB 3a04HON (GOpMBI OOYYEHHSI BBITOJIHSAIOTCS

YueOHO-MeTOANYeCKOe O0ecTieYeHre BHEAYJUTOPHOIT padoThl 00y4arOIINXCH

CtpykTypa M colep)KaHHe BHEayAUTOPHOW pabOTHl OTpakeHbl B Tabnumax padboueit

CEMECTPOBBIC

KOHTPOJIbHBIC pa6OTLI II0 BCEM TEMaM JOUCHUIIIIHMHBI. BapI/IaHTbI U TIPUMCEPLI BLIITOJIHCHHA

KOHTPOJIbHBIX 3a,HaHHfI

INPUBOAATCA B COOTBCTCTBYIOIIUX MCETOAMYCCKUX PEKOMEHIALUAX,

Pa3MEILEHHBIX B CIIUCKE JIUTEPATYPBI.

HaumenoBanue paznena
JUCHUITIINHBI

CopepxaHue U CTPYKTypa BHEAYTUTOPHOUN paObOThI

Oo0mue OJIOKEHUS
9KOHOMETPHUKHU

CocrasJjienue rjaoccapmusi.
KoncnexkTupoBanue BONpocoB:

IIpeamer SKOHOMETpUKH. BO3HUKHOBEHME U pPAa3BUTHE
skoHoMeTpuKku. Creuuduka H3MEpeHUH B SKOHOMHKE.
CroxacTuueckue OCOOCHHOCTH  MCXOJHBIX JaHHBIX U
B3aMMOCBA3CH MEXIY XapaKTePUCTHUKaMH DSKOHOMMYECKHX
npoueccos. Llenn u 3amaun NpUKIIAIHBIX 3KOHOMETPUYECKUX
uccinenoBanuii. TeopeTnueckue OCHOBaHMSI M METOAOJIOTHS
9KOHOMETPHYECKOIO aHAJIN3A.

O06mmas IOCTAaHOBKA
KOJIMYECTBEHHOU

3a/1a4uu 0
B3aMMOCBSI3M  pPa3HBIX  BEJIUYUH  TIO
SMIIUPUYECKUM AaHHBIM. OOmmMe dYepThl W  pa3inyus
KOJMYECTBEHHBIX  MOJEJIe B  JOKOHOMETPUKE M B
€CTECTBEHHBIX HayKkaX. Pa3zienbl u crnenuaibHble BOMPOCHI
MaTeMaTHKH, Hauboee 4acTo UCIOJIb3yeMbIe B
9KOHOMETPHKE.

HaxXO0XJICHNU

[Tapnas perpeccust u
KOPpesIus B
HYKOHOMETPHUYECKUX
UCCJIETOBAHUSIX

Cocragiienue rioccapus.

KoncnexkTupoBanue BONpoOCoOB:

Ilonatne o (yHKIMOHATBHOM, CTATHUCTUYECKOH H
KOPPEISAUOHHON CBs3siX. OCHOBHBIE 3aJjaud TNPUKJIIAJAHOTO
KOPPEIALIMOHHO-PETPECCUOHHOIO aHAJIN3A.

VYpaBHEHUE perpeccuu, €ro CMbICT U HazHaueHue. Brioop
TUIa MaTeMaTHYECKOW (YHKUUHU MPU NOCTPOSCHUU YPABHEHUS
perpeccun. Ilapnas perpeccus. Meron  HaMMEHBIINX
KBaJIpaTOB U YCJIOBHS €ro IPUMEHEHUs AJI OINpEAEICHUS
IapaMeTpOB YPaBHEHHUsI IAPHON PETPECCHUM.

Henunelinble MOJeNN perpeccuu U UX JIMHEApU3aLusl.

Onenka CTEIEHU TECHOTBI CBSI3U MEXy
KOJIMYECTBEHHBIMU NIEPEMEHHBIMH. Koadduunent
KOBapHaLuu. [Tokaszarenu KOppEIALNHU: JIMHEWHBIN
KOA(PPUIUEHT KOPpESLNH, UHJEKC KOPpEALNH,
TEOpEeTHUECKOoe KoppelsnrnonHoe otHomeHue. Koaddunment
JETEPMUHALUH.

CrangaprtHas ominOKa ypaBHEHUS pErpeccuu.

OneHka CTaTUCTUYECKOW  3HAYUMOCTH  IOKa3aTesen
KOppEJIALNY, [TapaMeTPOB YPaBHEHHUsI PETPECCHUH, YPABHEHUS
perpeccun B 1enom: t-kputepuit CtbloneHTa, F-xpurepuit
@umiepa. Pacuer 10BepUTENBHBIX HHTEPBAJIOB.

Cpennsis ommobKa anmpoKCUMAaIHH.

Pacuer k03¢ pu1IMEHTOB 371aCTHUHOCTH.

MHuoxecTBeHHas
perpeccus U KOppesius

Cocragiienue rioccapus.
KoHcnekTHpoBaHHE BONPOCOB:
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n/n

HaumenoBanue paznena
JUACLIUIIIIUHBI

Copneprkanue U CTpYKTypa BHEAYAUTOPHOU pabOTHI

Cnemudukamus  moxenu.  Otbop  dakTtopoB  mpu
MOCTPOCHHH MHOXECTBEHHOW perpeccun. Bwibop Qopmer
ypaBHeHMs perpeccuu. OIleHKa MapaMeTpoB YpaBHEHHUs
MHOKECTBEHHOW PErpeECCUU.

CranpapTu3oBaHHble  KOX(QQHUIMEHTHl pEerpeccuu, ux
uHTepnperanua. [lapapie u  4yacTHble KO3 pUIMEHTHI
KOppessiuui. MHOKECTBEHHBIH KO((QUIMEHT KOPPEIALUN U
MHOXKECTBEHHBIH KO3 uiment aerepmuHanuu. OneHka
Ha/IeKHOCTH ITOKa3aTeseil Koppessuuy.

Ornenka KauecTBa MOJIEIM MHOXKECTBEHHOMW perpeccuu: F-
kputepuit duiepa, t-kpurepuit CTbrOJCHTA.

Pacuet k03¢ (hUIIMEHTOB 37aCTUYHOCTH.

MyabTUKOIIMHEAPHOCTb. Mertonbl yCTpaHEHUs
MYJIbTHKOJUTMHEAPHOCTH.

Crieruduxanus
HepeMEeHHbIX B
YPaBHEHUSIX PErpeccuu

CocrasiieHue rioccapus.

KoncnekTupoBanue BONpocoB:

DKOHOMETPUYECKUE MOJAETH: 00Ilas XapaKTepUCTHKa,
pa3uuus CTAaTUCTUYECKOTO U YKOHOMETPUUECKOTO MOAX0Aa K
MOJEJIIMPOBAHUIO.

Crenndukanusi MEPEeMEHHBIX B ypPaBHEHUSX PETPECCHH.
Ommoku crienuukanym.

O6oOmennass  nuHEHHass  MOJEIb  MHOYKECTBEHHOMU
perpeccun. OG00IICHHBII METO HAUMEHBIINX KBaIPaTOB.

Metoa MakCMMaIbHOTO MTPaBIOTOI00HS.

TobGur-mMoaeu.

[IpeanochlIku MeTO1a HAMMEHBIITUX KBAIPaTOB.

I'erepockenactuunocts.  Tectol  [onmadenna-Keannra,
baptnerra u VYaiita. YcTpaHE€HHE Te€TEPOCKEIACTUYHOCTH.
ABTOKOppensiiusi ~ octatkoB.  Kpurepuit  3HakoB. Tect
HapOuna-Yotcona.

QDUKTUBHBIE [IEPEMEHHBIE: o0mui ciyyam.
MHOXECTBEHHbIE COBOKYMHOCTH (DUKTHUBHBIX IEPEMEHHBIX.
QOUKTUBHBIEC TIEpEMEHHBIE 51 KO (UIIMEHTOB HaKIIOHA. TecT
Yoy.

MopenupoBanue: BIUSHAE OTCYTCTBUS NE€PEMEHHOM,
KOTOpasi JIOJDKHA OBITh BKJIIOUEHA; BIWSHHUE BKJIIOYEHUS B
MOJIeTIb TIEPEMEHHOM, KOTopas He JOJKHAa ObITh BKJIIOYEHA.
3aMelaronme nNepeMeHHbIE.

BpemeHnnble  psaasl B
HKOHOMETPUUECKUX
HCCIIEIOBAHMAX

Cocrasiienue rioccapus.

KoncnexkTupoBaHue BONpoCoB:

Crenduka BpeMEHHBIX PAJOB KaK MCTOYHHMKA JAHHBIX B
OKOHOMETPHUYECCKOM MOACIINPOBAHUU.

AHanuTHYECKOE  BBIPAaBHMBAHME BPEMEHHBIX  PAJOB.
Onenka napaMeTpoB ypaBHEHUS TPEHA.

ABTOKOppenALMsT B OCTaTKaX, €€ M3MEPEHUe W
untepnpetanus. Kputepuit Jlapbuna-YorcoHa B OIleHKE
KauecTBa TPEHA0BOTO YPaBHEHUS PETPECCUU.

Ananns BPEMCHHBIX paJoOB IIPpHU HAJIWYUHU HNCPUOIUUYCCKHUX
KoJIeOaHU: alTUTUBHAS U MYJIbTHUILTUKATUBHAS MOJIEIIH.

OcCOOEHHOCTH HM3y4YeHMs] B3aUMOCBSI3aHHBIX BPEMEHHBIX
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Ne HaumenoBanue paznena

Copneprkanue U CTpYKTypa BHEAYAUTOPHOU pabOTHI

/1 IUCIIUIINHEI
pAIOB. ABTOKOppENSALHS PSAIOB JUHAMHUKH M METOJIbI €€
YCTpaHEHHUS. Merong ~ moOcCieAOBAaTENbHBIX  PA3HOCTEH.
HNHTtepripeTaiusi  mapaMeTpoB  ypaBHEHHS  PErpecCHUH,
IIOCTPOECHHOTO MO TEPBBIM M BTOPBIM pa3HOCTAM. MeTon
OTKJIOHEHHSI YPOBHEU psijla OT OCHOBHOW TEHJICHIIMU. MeTon
BKJIFOYCHHUS (PaKTOpa BPEMEHH.
6 Cucremsl CocraBJjieHue rioccapus.
SKOHOMETPUYECKHUX KoncnekTupoBanue BONPOCOB:
YpaBHEHUN Bunst CUCTEM SKOHOMETPUYECKUX YpaBHEHUM.

HeszaBucumbie cucrtembl. PexypcuBHbie cuctemMbl. CHCTEMBI
OJIHOBPEMEHHBIX (COBMECTHBIX) ypaBHEHMU. CTpyKTypHas U
npuBeIeHHAss (OPMBI IKOHOMETpUUYECKOr Mojen. [IpoGiempl
uneHTudukamuu. KOCBEHHBII W JABYXIIArOBBIA  METOJ]
HaWMEHBIIIMX KBaJPaTOB, 00IIAs cxeMa ajJropuTMa pacueToB.
TpexmaroBslii METOJI HAUMEHBIINX KBanparoB. lIpumenenue
SKOHOMETPUYECKHUX MoJeJIeH. Mopenb Keiinca
(cratucTudeckas u guHamudeckas Gopmel). Moaenp KieitHa.

TpeboBanusi K BBIMOJHEHUIO 33JaHUN ISl BHEAYJUTOPHOM pabOThl U3IOKEHBI B
METOJMYECKUX PEKOMEHJAIUAX IO BHEAYJUTOPHOM paboTe oO0ydyaromwuxcs MO IUCHUILIAHE

((3KOHOMCTpI/IKa».

OneHuBanue 00yJaroMMXCsi IPOUCXOAUT B COOTBETCTBUU CO ClIEAyIOMIeH TabIuIeil:

KonuyectBo 0ayiio

Bun koHTpOIIS min max
Ormpoc 1Mo TeMaM CEMUHAPCKHUX 3aHSATUI 12 29,5
ITpoBepounas padota Nel (1 oOyuaromux o4Hoi GopMbr) 3 5
[TpoBepounas padora Ne2 (nsst oOyuaronmx 04HoN GOpMBI) 3 5)
[TpoBepounas padora Ne3 (ns oOyyaroumx o4Hoi GopMbI) 3 5)
KonrtponbHas pabdora (1 o0yyaromux 3a04H0i HopMbl) 9 15
TecTsr 3 9,5
CocraBieHnEe KOHCIIEKTa 5 10
['moccapuit 5 10
Htoro 3a paboTy B ceMecTpe 34 74
3auer 16 26
Bcero 50 100

CooTBercTBHE 0a/UIOB PEHTHHTA YUCITOBBIM OIIEHKAM IO UTOTraM OOy4YeHHUS:
Jlo 50 6annoB — «HEe3auTECHOY;
Ot 50 1o 100 Oa/IoB — «3aUTEHOY.
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7. VYYEBHO-METOJUYECKOE U1 FHPOPMALMOHHOE OBECIIEYEHUE
YYEBHOM JUCHUILIMHBI (MOIYJISA)

a) Ocnoenan 1umepamypa

1. bamnmun, K.B. DOxonomerpuka : yde6Hoe mocobue / K.B. bamgun, O.®D. BricTpos,
M.M. CoxkoioB. - 2-¢ usn., nepepad. u gom. - M. : IOnurtu-/ana, 2015. - 254 c. - bubnuorp. B
KH. - ISBN 5-238-00702-7 ; To xKe [DnexTpoHHbII pecypc]. -
URL.: http://biblioclub.ru/index.php?page=book&id=114533.

2. T'myxoB, II.A. Dxonomerpuka : ydeOHoe mocodme / JI.A.T'myxoB. - Boponex :
Boponexckass rocynmapcTBeHHas JiecoTeXxHMYeckas axagemus, 2012, - 112 c. ; To xe
[Dnekrponnsiii pecypce]. - URL:http://biblioclub.ru/index.php?page=book&id=142218.

3. Kaprae, ®.C. Dxonomerpuka / @.C.KapraeB, E.H.Jlykam ; MockoBckuit
rocyJapcTBeHHbIN yHHBepcuTeT uM. M. B. JlomoHOCOBa, DKOHOMUYECKHH (akyapTeT. - M. :
ITpocnekt, 2014. - 118 c. : w1, Tabn. - bubnuorp. B k. - ISBN 978-5-392-16622-0 ; To xe
[Dnekrponnsiii pecypce]. - URL:http://biblioclub.ru/index.php?page=book&id=276567

4. Mxurapss, B.C. DxoHomeTpuka : yuyeOHO-TipakTHueckoe mocobue / B.C. MxurapsiH,
M.IO. Apxunosa, B.Il. Cupotun. - M. : EBpasuiickuii OTKpbITBI MHCTUTYT, 2012. - 221 c. -
ISBN 978-5-374-00053-5 ; To xKe [DneKTpOHHBIN pecypc]. -
URL.: http://biblioclub.ru/index.php?page=book&id=90911.

5. Ilytko, b.A. Dxonomerpuka : yuebnuk / b.A. Ilyrko, H.III. Kpemep ; mox pexn. H.I.
Kpemep. - 3-¢ m3a., nepepad. u gom. - M. : FOuutu-/lana, 2012. - 329 c. - (3omoroit ¢oHx
poccuiickux y4yeOHukoB). - ISBN 978-5-238-01720-4 ; To e [DnekTpoHHBIH pecypc]. -
URL: http://biblioclub.ru/index.php?page=book&id=118251.

6. DOxonomerpuka : yueOnuk / K.B. banaun, B.H. bamnsikos, B.A. bpeisranos u ap. ; o
pen. B.b. YTkuH. - 2-e u3a. - M. : Jlamkos u Ko, 2013. - 562 c. : wi. - bubnuorp.: c. 473-477. -
ISBN 978-5-394-02145-9 ; To xKe [DneKTpOHHBIN pecypc]. -
URL.: http://biblioclub.ru/index.php?page=book&id=253800.

7. DxoHomerpuka Juig OakamaBpoB : yueOHuk / B.H. Adanacwes, T.B.Jleymmuna,
T.B. Jlebenena, A.Il. Lpimun ; MunucrepctBo oOpa3oBanus 1 Hayku Poccuiickoit denepanum,
@denepanbHOe TOCYAAPCTBEHHOE OIOJDKETHOE 00pa3oBaTeNbHOE  YUPEXKJCHHE  BBICIIErO
npodeccnoHaabHOro 00pazoBanus «OpeHOYPrcKuil TOCYIapCTBEHHBIN YHUBEPCUTET ; IO/ PEI.
B.H. A¢danacses. - U3nanue tperwe, nepepaboranHoe u gonoiaHeHHoe. - Openodypr : OO0 UIIK
«YHusepcurer», 2014. - 434 c. : cxeM., Tada. - bubnuorp.: c. 406-412. ; To ke [DnIeKTpOHHBIN
pecypc]. - URL: http://biblioclub.ru/index.php?page=book&id=330491.

8. DxonHomerpuka. Meroandyeckue peKOMEHIAIMHM Uil OaKajJaBpOB HAIPaBICHHS
38.03.01 «DOxonomukay. / CocraButenu: Jlumunckuii H.5., Hecrepoa C.1. — Camapa, MUP,
2015. - 45 c.

9. DxoHomerpuka. Meronuyeckue PpEKOMEHJAllMM IO  BHEAyIUTOpPHOM  paboTte
oOydaromuxcst Juis OaxanaBpoB HampasieHus 38.03.01 «3Oxonomuka» / CocraBuTenu:
JImmmuckuii H.A., C.Y. Hecreposa. - Camapa: MUP, 2015. - 33 c.

0) /lonoanumenvnan rumepamypa:

1. ApramonoB H.B. Beenenue B s3xkoHOMETpUKY. - M.: MOCKOBCKUI IIEHTP HEMPEPHIBHOTO
maremaTHueckoro obpasosanus (MLIHMO), 2014. — 224 c.

2. BypasneB A. DxoHoMeTpuka. — M.: bunom. Jlaboparopus 3Hanuit, 2012. — 168 c.

3. Banees H. H., AkcsnoBa A. B., I'anensuna I'. A. Teopus 1 npakTHKa 5JKOHOMETPHUKH
[DnexTponnsrit 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 U.U. Dxonomerpuka. — M.: FOpaiit, 2012. — 464 c.

5. XKypuan «[Ipuknaanas S5KOHOMETPUKAY.

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

13


http://biblioclub.ru/index.php?page=book&id=114533
http://biblioclub.ru/index.php?page=book&id=142218
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http://biblioclub.ru/index.php?page=book&id=90911
http://biblioclub.ru/index.php?page=book&id=118251
http://biblioclub.ru/index.php?page=book&id=253800
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7. DOxonomerpuka / C.M.Hecreposa. - YuebHO-MeTOqUu4eCcKOe mocodue. - Camapa : MUP,
2010. - 52c.

6) Humepuem-ucmounuxu:

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

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

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

8. MATEPHAJILHO-TEXHUYECKOE OBECITEYEHUE YYEBHOM JUCHUATLITAHBI
(MOJTYJIST)

B kadyecTBe MaTepHaIbHO-TEXHHUYECKOTO OOCCICUCHHUS JUCHUIUIMHBI HCIIOJIBb3YIOTCS:
yueOHBIC ayJUTOPUH, OCHAIIEHHBIC HEOOXOmUMOW MeOenblo W y4eOHOH  JTOCKOW,
MYJIbTUMEAMUHBIA IPOSKTOP, HOYTOYK, 3KpaH, ¢uumdapt, [1K.

MarepruanbHO-TEXHHUECKOE O00ECIEYCHHE CaMOCTOSITEILHOW PabOThl  OOYJArOIIUXCS
BKJIIOUaeT B cebst Oubnmuoreky u OubnuoreuHbie (OHIIBI, YMTAJIbHBIA 3a1, KOMIBIOTEPHBIE
KJIACChl C JIOCTYIIOM B ceThb VHTEpHET, K OJJIEKTPOHHBIM OHOJMOTEYHBIM CHCTEMaM,
NPOTPaMMHBIM MIPOJAYKTaM U HH(POPMAIIMOHHBIM CIIPABOYHBIM CHCTEMAaM.

[Iporpamma cocraiiena B cootBeTcTBHH ¢ TpeboBanusamu OI'OC3+ BO no HanpaBieHuUto
«IKOHOMUKA»

Aptop: Jlumuuckuit H.S., K.T.H., JoueHT Kkadeapsl NPUKIATHOW MaTeMaTUKH U
SKOHOMETPUKH

Peuenzent: KpaBuenko O.B., k.3.H., 7o1eHT Kadeapbl pUHAHCOB U KpeaAUTa
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MUHUCTEPCTBO OBPA30BAHUS M1 HAYKU POCCUMCKOU ®E/IEPALTAN

YACTHOE OBPA30OBATEJILHOE YYPEX/IEHUE
BBICILETO OBPA3OBAHHSA
«MEKAYHAPO/IHBIN HHCTHTYT PBIHKA»

Kadenpa npuknaqHOi MaTeMaTHKH U SKOHOMETPUKH

/COFJIACOBAHO VYTBEPXJIAIO
/ 3aBemyromuii kadeapoii pUKIaHOM Havanmeauk Y4eOHO-METOAHYECKOTO
MAaTeMaTHKH U SKOHOMETPUKH yIpaBJIeHHs

«O5» oG 20161 «Ob» 0g_ 2016

12;_72 B.W. JIpoBSHHHKOB : % A.A. Bozpos

®OHJA OHEHOYHBIX CPEACTB

VyeOHas quCHMIUIHHA

JKOHOMETPHKA
(HaMMEHOBAHHE AMCLMILTAHEL (MOAY/IS)

Jlist cTyIeHTOB 3a049HOU hopM 00ydeHus
Hampasnenue 21.03.02 3emneycTpoicTBO U KaacaTphl
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MPUJIOKEHUE k PABOUEH ITIPOTPAMME
®OH/J OHEHOYHBLIX CPEJACTB JUCHUIIINHBI DxonomeTpuka
1. OneHouHbIe cpeacTBa IS TEKYLIEro KOHTPOJIsI yCIIeBaeMOCTH
1.1.1IpoBepounas padora Nel

Bapuant 1

1 (0,3). ITpuBeauTe MpuMep JaHHBIX MTOMEPEUHOTO 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 u3yueHus 3aBUCHIMOCTH MEX]y IByMsI IIPU3HAKaMHU, KOTOPBIA Oazupyercs
Ha I10JI€ KOPPEJALMH, - ITO

a) AaHAIUTUYECKUI METO[I;

0) rpaduyeCcKuii METO/I;

B) SKCIIEPUMEHTAIbHBIN METO/;

I') HET BEPHOTO OTBETA.

4 (0,32). OmmbKu, CBA3aHHBIE C HEMPABUIBHBIM BEIOOPOM BHIA (DYHKIMH, HETOYYETOM B
YPaBHEHMH PErPECCUM KaKOTr0-JINOO CYIIECTBEHHOTO (aKTopa, — 3TO

a) OIMOKH BEIOOPKH;

0) OIIMOKH U3MEPCHHS;

B) OIIMOKY crienu(pUKaIiH;

I') HET BEPHOTO OTBETA.

5 (0,32). YUto Bbr MmoxeTe cka3aTh O IapaMeTpax ypaBHEHUS IIPEICTaBICHHON perpeccuu?

6

4
3
2
1
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6 (0,2). Ilo pe3ynpraTaM BBIYMCICHUN KO3((UIIMEHT KOppesiuU oKaszajics paseH 1,16.
Caenaiite BBIBOJ, O KaU€CTBE MOJICIIH.

7 (0,32). KoapuumeHT KOppensui HaXoAuTcs o popmyie

any zxzy ] ) sz 2 Z Zy
RO XD ATEN IR J(Zz <z>)(zz DX

Z Xy — m 1") HET BEPHOI'0 OTBETA.

J«Zx)z 2x 25y - Zy

0)

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

a) kpurtepuit Puriepa;
0) ommbOKa MporHO3a;
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paccumTarh cpeaHud  KOAPOUIMEHT

B) YPOBEHb 3HAYMMOCTH « |

T') HET BEPHOTO OTBETA.

9 (2,5). Ilo wumeromuMcs JaHHBIM OIPEAEIUTh IApaMETPbl YPaBHEHMsI PErpeccuy,

9JIACTHYHOCTH,

KO(DPUIMEHTBI  KOppENAlHA U

nerepMuHaiui. HalTu crannmaptHele ommOKM Kod(duuueHta perpeccun u Koddduuumenra
KOPPEJSIUK, JOBEPUTEIBHBIH HHTEPBAI Ui KOXQHUIMEHTa perpeccuu. Paccuntats Kputepuid
Oumepa. Crenatb BBIBOABI NPU YCIOBUHU, YTO (PAKTOPOM SIBIISIOTCS 3aTpaThl Ha IMEPCOHAI
(MitH.pyO0.), a pe3ysIbTaToM — pazMep ToBapoodopoTa (MiH.pyo0.). [Ipunsars a = 0,05.

n= ) , (537 (vy- (x-
N y Y-y ~ -

20 | X y Xy X y x 72 | x)
Uror | 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

CﬂeﬂaﬁTC BBIBOJ O Ka4€CTBC MOJICIIN.

1 (0,3). IlpuBeauTe mpuMep AaHHBIX MPOJIOJIBHOTO Cpe3a.
2 (0,4). Onumure 3Tanbl MOJAEIUPOBAHUS HA IPUMEPE U3YyUEHUS 3aBUCUMOCTH PACXO0JI0B
CEMbH 32 MECSII] Ha MPOYKThI MUTAaHUSI OT CPEAHEIYIIEBOTO 10X0/1a Ha OJIHOTO YJieHa CEMBHU.

3 (0,32). ®opmynupoBKa BUAA MOJIETH UCXO/IS U3 COOTBETCTBYIONIECH TEOPUU CBSA3U MEKITY
MEPEMEHHBIMH — 3TO

a) KaTuOpOBKa MO/IEIIH;

0) BepuduKanus MOJIEIH;
B) CIeII(UKAIUS MOJICIIH;

') HET BEPHOT'O OTBETA.

4 (0,32). [Ipu 06paboTke UHPOpPMALK Ha KOMIIBIOTEPE BHIOOP BUA YPaBHEHUS PErPECCUU
OOBIYHO MPOBOJISAT
a) AaHAIUTUYECKUM METOJIOM;
0) rpaduyecKuM METOOM;
B) OKCIIEPUMEHTAITBHBIM METOJIOM;

r) HET BEPHOT'0 OTBECTA.

5(0,32). Uto Bb1 MmoxeTe cka3aTh O TapaMeTpax ypaBHEHUs MpeICTaBIeHHON perpeccun’?

Y
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6 (0,2). Ilo pe3ynpTaTaM BBIYUCICHUN KOA(DPHUITUEHT KOPPENIAIUH OKaszaics paBeH -1,51.

7 (0,32). KoaddunmeHt Koppensiun HaXoauTcs o popmyie

nY xy=3 XY

J(Zx - 0H . -y’ )'

B) ZX

ZXZV

\/(Zz (Zx) 5y (Zy)

17




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. Haiitu crangapTHyio omuOKy Kodd@uIHMEeHTa perpeccud U ONpeIeiIuTh
3HAYMUMOCTh KO3((uumeHTa Koppensuuu, ITOBEPUTEIbHBIH HWHTEpBAI s KO3 QHUIHEHTa
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 NaHEIbHBIX 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, XapakTepusylolias OTKJIOHEHHS  pEaTbHOTO  3HAYEHUS
pE3yJIBTaTUBHOIO NMPU3HAKA OT TEOPETUYECKOT0, HAJIEHHOTO 110 YPABHEHHUIO PETPECCHUH, - ITO

a) ciyvaiiHasi BeJIMYMHA, UM BO3MYIICHHUE;

0) omnOKa U3MepeHus;

B) omuOKa crieruduKauy MOIeIu;

I') HET BEPHOTO OTBETA.

4 (0,32). Meron u3yyeHHUs 3aBUCUMOCTH MEX]y ABYMS IIPU3HAKaMM, KOTOPbIM OCHOBaH Ha
W3Y4YEHUH MaTEPHUAIbHOU IPUPO/BI CBS3H UCCIIEyEMBIX TPU3HAKOB, - 3TO

a) AaHAIUTUYECKUI METO[T;

0) rpaduueckuii MeTox;

B) SKCIIEPUMEHTAIbHBINA METOJ;

') HET BEPHOI'O OTBETA.

5(0,32). Uro Bel MoxeTe cka3aTh 0 IapaMeTpax ypaBHEHUS MPECTaBIEHHON perpeccun?
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6 (0,2). ITo pe3ynbTaTaM BBIYUCICHUH KO3((UIMEHT KOPpENsUN 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) 3HaueHHIo Z-pacnpenenenus Oumepa,

') HET BEPHOI'O OTBETA.

9 (2,5). Ilo wumerommMcs JaHHBIM OIpPECIUTh MapaMeTpbl ypaBHEHHS pErpeccuy,
paccunTarh CpeaHH  KO(PGUIMEHT DJIACTHYHOCTH, KOI(PQPHUIMEHTH KOPPEISIUH |
nerepMuHanuy. Haltu cranpapTHyro omuOKy Ko3(dduuueHTa perpeccud U ONpPEAETIUTb
3HAYUMOCTb KO3((UIMEHTa KOppessLuyU, JOBEPUTENIbHBIM HMHTEpBan i KoddduuueHra
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 MHIEKCAa MHOKECTBEHHOM IETEPMHHAIIUU 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). Koapdument uHTEpKOPPEISIIHUN — 3TO KO3)PUIHMEHT KOPPETAIUN MEKITY

a) OOBSCHSIOIIMMH TIEPEMECHHBIMH,

0) 0OBSICHAEMBIMU TIEPEMEHHBIMU;

B) OOBSCHIEMON M OOBACHSIONICH TEPEMEHHBIMU;

I') HET BEPHOI'O OTBETA.

5 (0,7). Ilo nmerommMcst 3HAYEHUSAM MApHBIX KO3()OUITMEHTOB KOPPEISAILIUH CAETATh BBIBO
0 KOJUIMHEApHOCTH (PakTopoB. BrIOpaTh (akTopbl, BKIHOYaeMble B MOjENb. [I0SCHUTH CBOM
otBeT. OLCHNUTHh MYJIbTHKOJUTMHEAPHOCTH (DAKTOPOB C MCIOIB30BAHUEM OIPEICTUTEINISI MaTPHILIBI
HNapHBIX KO3()(UIIMEHTOB KOPpEeIsIuUd MEXIYy (akTopaMH M MPOBECTH OLEHKY 3HAUYMMOCTH
MYJIBTUKOJUIMHEAPHOCTH  (DAaKTOPOB METOJOM HCIBITAHUS THUIOTE3bl O HE3aBUCHMOCTH
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). Ilo wumeromMMCs JaHHBIM OIPENEIUTh IapaMeTphl YpPaBHEHUS JMHEHHOMN
MHOXXECTBEHHOU PETPecCHH M0 METONYy HauMEHBIIUX KBaapaToB. COCTaBUTH MATpPUILy MAPHBIX
kodduimenToB Koppensuuu. Paccunurtath cpennue kodh@uuuentsl anactTudHocTd. [lomyduts
YpaBHCHHE pErpecCMd B CTaHAApTU30BaHHOM Macmrade. Onpenenuth Kod(OUIIUEHTHI
MHOKECTBEHHOM  KOppelsiliMd U JAeTepPMHUHAIMHM, CKOPPEKTUPOBAHHBIN  Ko3(hduireHt
nerepMuHanui. OIEHUTh 3HAYMMOCTb YPaBHEHHUS MHOXKECTBEHHOW perpeccuu ¢ momouipio F-
kputepust @umiepa npu yposue 3Haunmoctu « = 0,05. [IpoBeputs 3HAYMMOCTH KOAPPHUIIMEHTOB
perpeccun. CnenaTh BBIBOJBI, CUHTas, YTO Y - TOBapooOOpOT (MJH. pyd.), X1 — IUIOLIAAb
TOProBOTO 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). Perrenne kakux 3a/ad BKJIOYAET B ce0s crienn(UKAIIAS MOIEIIH MHOXKECTBCHHOM
perpeccun?

Bapuant 2
1 (0,3). ®opmyna CKOPPEKTUPOBAHHOTO MHJIEKCA MHOXXECTBEHHOU JIE€TEPMHUHALIUU UMEET
BU:
=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.

D AU
S(y-y)*:(n-m-1)°

—=2

') HET BEpHOTO OTBETA (yKa3aTh CBOM)

3(0,3). Ecmu Y, > Y TO B ypaBHEHHUHU PETPECCUU B CTaHIAPTHU30BAHHOM MaciuTabe

yXz ?

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

I') HET BEPHOI'O OTBETA.

4 (0,3). Ilpu mpaBWILHOM BKJIIOUYEHHUH (PAKTOPOB B PErpeCCHOHHBIN aHAIM3 BEIWYMHA
MHJIEKCAa MHOKECTBEHHON KOppesiiuM OyaeT

a) CyILIECTBEHHO BbIIIE UHJIEKCA KOPPEISILIUY MapHON 3aBUCUMOCTH;

0) CyIIeCTBEHHO HIDKE HHICKCA KOPPEJIALUH MTaPHOH 3aBUCHMOCTH;

B) paBHAa MaKCUMaJIbHOMY HHJIEKCY KOPPEJIALUU TapHON 3aBUCUMOCTH;

') HET BEPHOI'O OTBETA.

5 (0,7). 1o umerommMcst 3HAYEHUAM MapHBIX KOAPHUIIUEHTOB KOPPETSIUH CIETIaTh BBIBOJ
0 KOJUIMHEApHOCTH (akTopoB. BriOpaTh (akTophl, BKIIOYaeMbie B Mojeib. [10sSCHUTH CBOM
otBeT. OLIEHUTh MYJIBTUKONIMHEAPHOCTH (PAaKTOPOB C UCIIOJIb30BAHUEM OIPEISIUTENS MAaTPULIBI
napHbBIX KO3()(UIIMEHTOB KOPpPEIsIUUd MEXIy (akTopaMH M IMPOBECTH OLEHKY 3HAYMMOCTHU
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

MHOXXECTBEHHOW PETPECCHH M0 METOJly HauMEHbIIUX KBaapaToB. COCTaBUTH MATPHUIy MapHBIX
kodduimeHToB Koppensuuu. Paccunrtath cpennue kodpuuuentsl anactTuaHocTH. [lomydnts
YpaBHCHHE pErpecCMd B CTaHAApTU30BaHHOM Macmrade. Onpeneauth Kod((OUIUSHTHI
MHO>KECTBEHHOM  KOppeslMd U  JeTepMUHAIMHM, CKOPPEKTUPOBAHHBIN  KOd()PUIIMEHT
nerepMuHanui. OIEHUTh 3HAYMMOCTh YPaBHEHHSI MHOXXECTBEHHOW perpeccuu ¢ rnomomipio F-
kputepust @umiepa rpu yposue 3Haunmoctu « = 0,05. [IpoBeputs 3HAYMMOCTH KOAPPHUIIMEHTOB
perpeccun. Cpuenatb BBIBOJBI, CUMTas, 4TO Y - TOBapooOOopoT (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 CKOPPEKTUPOBAHHOTO MHJIEKCA MHOXXECTBEHHOU JIETEPMHUHALIUU UMEET
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 Ommke K HYJIFO OTPEISTUTEh MATPHIIBI MEK(PAKTOPHOU KOPPEISAIHH, TEM

a) CcuUJbHEe  MYJBTHUKOJUIMHEAPHOCTh  (PAKTOPOB W HEHAJEXKHEEe  Pe3yJbTaThbl
MHOXECTBEHHON Perpeccuu;

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

B) CHJIbHEE MYJIBTUKOJUTMHEAPHOCTh (PAKTOPOB M HAJIC)KHEE PE3yIbTaThl MHOKECTBEHHOM
perpeccuu;

I') HET BEPHOTO OTBETA.
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3 (0,3). Just Toro 4YTOOBI MOJNYYHTH aJCKBAaTHYIO OLIEHKY TOTO, HACKOJIIBKO XOPOILIO
Bapualsl pe3yJbTHPYIOIIETO MpH3HAKa OOBACHSAETCS BapHallMeil HECKOJIBKUX (PAKTOPHBIX
NPU3HAKOB, IPUMEHSIOT

a) K03 (UIMEHT TeTepPMHUHAIINH;

0) k03(pPUITMEHT KOPPEIALINH;

B) NapHBIA KOY(PPUIIMESHT KOPPEIALIHH;

I') 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 umeromuMcs 3HaYE€HUSAM MAPHBIX KOAPPHUIUEHTOB KOPPESAIUH CENIAaTh BBIBOJ
0 KOJUTMHEApHOCTH (akTopoB. BriOpaTh (hakTophl, BKIOUaeMble B MoJenb. [l0sSICHUTH CBOM
otBeT. OLIEHUTh MYJIbTUKOJJIMHEAPHOCTh (DAKTOPOB C MCIIOJIb30BAHUEM ONPEACTUTENS MaTPHILIbI
napHBIX KOA()(UIIMEHTOB KOppeIsIuud MEeXTy (akTopamMu M MPOBECTH 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 umeromuMcs [aHHBIM ONPEAEIUTh NapaMeTpbl ypaBHEHUs JIMHEHHOMN
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 @umrepa rpu yposue 3Haunmoctu « = 0,05. [IpoBeputs 3HAYMMOCTH KOAPPHUIIHMEHTOB
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 NPHBEIECHBI NPUMEPBI IPAQUKOB 3aBUCUMOCTH g OT

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

XapaKTepOM OCTAaTKOB (yKaxkute OykBY(bI) IpaBHJIbHOTO 0TBeTa)? [losicHuTE 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 MPEIOI0KUTh HAIMYME TOMOCKETaCTUUYHOCTH;

0) HY’KHO TPEAIOIOKUTh HATUYNE aBTOKOPPEIIALUU OCTATKOB;

B) HYXKHO MPEAINOJIOKHUTh HaJMUKe T'eTePOCKEeIaCTUIHOCTH;

I') HET BEPHOI'O OTBETA.

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

a) OCTaTKH 3aBUCUMBI, aBTOKOPPEIISLUS 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; -14; -1,1. C
MIOMOIIIBI0 KpUTEpHUsl 3HAKOB M Tecta JlapOmHa-YOTCOHA cenaTh BBIBOJ O BO3MOXHOCTH
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 npumenenmn Ttecta [omndpenna m Kyannara cumraiite, 9TO NOJO3pEHUE Ha
reTepPOCKEJACTHYHOCTh €CTh OTHOCHTENIBHO BTOPOTO (akTopa. YpaBHEHHE PErpeccHd s

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 HIbKe MpUBEACHBI IPUMEPHI MoJiel Koppemsiiuu. B kakom cimyyae(six)
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 A)PEKTUBHOCTH OIIEHOK KOA()(PHUITMEHTOB PErPeCcCHH;

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

B) HECOCTOSATEIBHOCTH U HEAD(HEKTUBHOCTH OIICHOK KOA(P(HUIIMEHTOB KOPPEIISIIHH;

I') HET BEPHOI'O OTBETA.

3 (0,3). Ecnu kpurepun baptierra u [lapOuna-YOoTCOHa Jaal MPOTHBOIMOJIOKHBIC
pe3yabTATHL, TO

a) HY)KHO TIPEATOJIOKUTh HAJTMYNE TOMOCKEIaCTHUHOCTH;

0) HY’KHO TIPEATIOJIOKUTH OTCYTCTBHE aBTOKOPPEIISIIUN OCTATKOB;

B) HY)KHO IPEIIOJIOKUTh HAINIHE TeTEPOCKEIACTHYHOCTH;

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

4 (1,4). llonyuensw! octatku: -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 HYHCBOﬁ THIIOTC3HbI.

5 (0,7). TIlpumenute tectel baprtierra, Tlomndenma u Kyanara. Cpenaiite 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 OTHOCHTENIBHO BTOPOTO (hakTopa. YpaBHEHHE DPErpeccHd s
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MEPBbIX BOCbMHM 3HAYEHUW HMEET BU] 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 II0JIEN Koppenauuu. B kakoM ciydae(sx)
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) JUTS KaKI0T0 3HaYeHUs (aKkTopa OCTATKA UMEIOT OJIMHAKOBYIO TUCIICPCHIO;

0) s KaX0T0 3HAYeHUS 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 lomadenna u Kyanara nand mpoTHBOMOJIOKHBIC
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 baprnerra, I'onadenna m Kyannra. Cpaenaiite BbIBOJ 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 3HAYCHUH HMEET BHU]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) mpeAcCTaBi€Hbl MOJIETU CO CIy4alHBIM

XapaKkTepOM OCTaTKOB (yKaxxuTe OykBY(bl) mpaBuiibHOrO oTBeTa)? [losicHuTe CBOM OTBET.
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4

a)
2 (0,3).

pe3yibTarhl, TO

6)
Ecmu xpurepunm 3HakoB u [lapOmHa-YOTCOHa Jajad TMPOTHBOIIOJIOKHBIC

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, €CITn
a) TSl K&XKI0T0 3HaueHHs (haKTOpa OCTATKH UMEIOT OJJMHAKOBYIO TUCIIEPCHIO;

!

HCT BCPHOT'O
OTBE€Ta

r)

0) 11 KaXXKJ0ro 3HaueHus: (akTopa OCTaTKU UMEIOT OJIMNHAKOBYIO aBTOKOPPETISIUIO;
B) HE JJIS KQXKJI0TO 3Ha4eHHUs (paKTopa OCTAaTKU UMEIOT OJIMHAKOBYIO KOPPEIIALHIO;
') 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
MOMOIIIBI0 KPUTEpHUsl 3HAKOB M Tecta JlapOmHa-YoTcoHa cienath BBIBOJ O BO3MOXKHOCTH
HPUHATHUS HYJEBOW TMIIOTE3bI.
5 (2,7). llpumenute tectol baprierra, I'onadenna u Kyannra. Cpenaiite BbIBOI 00
OJTHOPOJTHOCTH JUCIIEPCHHU.

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
reTepPOCKEAACTUYHOCTh €CTh OTHOCHTENBHO BTOPOro (pakropa. YpaBHEHHE perpeccuu yis

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

2. OueHoYHbIE cpeCTBA /sl IPOMEKYTOYHOI0 KOHTPOJIS
2.1. Bonpocsl k 3aueTy

3adeTr IMPOBOAUTCA B (bopMe CO6CC€,Z[OB8.HI/IH 10 BOIIpOCaM U3 CIICAYHOUICTO IICPCUYHA:
1. Hpe,[[MeT OKOHOMCTPHUKH. Bo3HukHOBEHUE U Pa3BUTHEC S9KOHOMCTPHUKHU.

2. CHeI_II/I(bI/IKa I/ISMepeHI/Iﬁ B JKoHOMHKe. CTOXacTHYECKHE OCOOEHHOCTHU HCXOOHBIX
JAHHBIX U B3aUMOCBsI3¢ei MCKAY XaPaAKTCPUCTHKAMU S5 KOHOMHUYCCKUX ITPOLECCCOB.

3. Henmu u 3agauu OPUKIAJHBIX SKOHOMETPUYECKUX HCcleloBaHUN. TeopeTnueckue
OCHOBaHUS U METOJO0JIOTHS 5KOHOMETPUYECKOTO aHATIN3A.

4. OOmas NocTaHOBKA 3aJaud O HAXOXJEHHHM KOJIWYECTBEHHOW B3aMMOCBSI3M Pa3HBIX
BEJIMYMH MO0 SMIUPUYECKUM JAHHBIM.

5. OOmme uepThl W Ppa3IUuMs KOJWYECTBEHHBIX MOJENed B HKOHOMETPUKE M B
€CTECTBEHHBIX HayKax.

6. Pasnensl m cnenuanbHbIE BOMPOCHI MaTeMaTHKH, HauOoJjiee 4acTO MCIOJIb3yeMble B
HKOHOMETPHKE.

7. Tlonatue o GyHKUMOHAIBHOMN, CTATUCTUYECKON U KOPPEISUOHHON CBA3sIX. OCHOBHBIE
3a/1a4¥ MPUKJIIAJHOTO KOPPENIALIMOHHO-PErPECCUOHHOTO aHaIN3a.

8. VYpaBHeHHe perpeccuH, €ro CMbICI M Ha3HaueHue. BpiOop Tuma maTeMaTH4ecKOu
(GYHKIMH NIPU TOCTPOEHUHU YPABHEHUS pErPECCHH.

9. Ilapnas perpeccus. MeToJ HaMMEHBIINX KBAJAPaTOB U YCIOBUS €ro MPUMEHEHUs IS
orpezieNieHusl NapaMeTpOB YpaBHEHUS TApHOM perpeccu.

10. HenuHeiHbIe MOJIENH PETPECCUU U UX JIMHEApU3aLIHsL.

11. Ouenka cTeneHW TECHOTHI CBSI3U MEXJIY KOJMYECTBEHHBIMH IE€PEMEHHBIMHU.
Koadduuuent xkoBapuarmu. [lokazaTenu KOppensuuu: JUHEHHBIH KO3QPUIUEHT KOppemsiuH,
UHACKC  KOppeJslMM, TEeOpeTHYeckoe KoppensuuoHHoe oTHouieHue. Koadduuuent
JETEPMUHALIMY.

12. CranmaptHas ommlOKa ypaBHEHHUS PETPECCHH.

13. OneHka CTaTUCTHYECKONW 3HAYMMOCTH TIOKazaTelled KOppeNsluH, I[apaMeTpoB
YpaBHEHUs PETPECCHH, YpaBHEHHs perpeccuu B 1enoM: t-kpurepuit CteloneHTta, F-xputepwuit
®duiepa.

14. Pacuet noBepUTEIbHBIX MHTEPBAJIOB.

15. Cpennsist omrOKa anmpoKCUMAIUH.

16. PacueT k03¢ (HUITMEHTOB 2TaCTUIHOCTH.
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17. Cnemudpukamms  moxenu. OtT6op ¢GakTOpoB MNpH  TOCTPOCHUHM MHOMKECTBEHHOU
perpeccun. Be16op hopmbl ypaBHEHUS PErPECCUU.

18. Onenka nmapaMeTpoB YpaBHEHUSI MHO)KECTBEHHOH perpeccuu.

19. CrangapTu3oBaHHble KOADOHUIIMEHTHI PETPECCHUU, UX HHTEPIIPETAITUS.

20. [NapHbie 1 yacTHBIE KOAPPUIMEHTHI KOPPEIISAIIH.

21. MHOXXECTBEHHBI KOA(DPHUIIMEHT KOpPPENSIIMU W MHOXECTBEHHBIH KO3 (UIIMECHT
nerepMuHanuu. OLieHKa HaJIe)KHOCTH T10Ka3aTeNel KOppesLuu.

22. OneHka KadyecTBa MOJICIIM MHOXXECTBEHHOHM perpeccun: F-xpurepuit ®dumiepa, t-
kputepuil CTbIO/IEHTA.

23. PacueT k03¢ (HUIMEHTOB 3JTaCTUIHOCTH.

24. MynbTHKOJUIMHEAPHOCTh. METOABI YCTpaHEHUS MYIbTHKOITMHEAPHOCTH.

25. DKOHOMETPUYECKHE MOJENU: 00Ias XapaKTepUCTHKA, Pa3IUyusl CTaTUCTUYECKOTO U
HKOHOMETPHUYECKOTO MOX0/1a K MOJECIUPOBAHHIO.

26. Cniendukarnys IEpeMEHHBIX B ypaBHEHUAX perpeccur. OmuOKy crienupuKaimm.

27. O6o0meHHas JTHHEWHAs MOJEIh MHOXKECTBEHHOH perpeccuu. OOOOIICHHBIN METOJ
HAaUMEHBIIINX KBaJPaTOB.

28. MeTo MaKCHMAaTLHOTO MPAaBIOIIOA00MS.

29. ToOur-moenu.

30. IIpeamnmockuku METO/1a HAUMEHBIIIUX KBAIPATOB.

31. I'erepockenactuunocth. Tectol 'onndenna-Kpanara, baprinerra u Yaiita. YcTpanenue
reTepPOCKEACTUIHOCTH.

32. ABTokoppensnus octatkoB. Kpurepuii 3HakoB. Tect JlapounHa-YorcoHa.

33. OuKTHBHBIE MTEpPEeMEHHBbIE: OOUIMiA cirydail. MHOXeCTBEHHbIE COBOKYITHOCTH (DHKTHB-
HBIX TIepeMeHHbIX. DUKTUBHBIE IepeMeHHbIe 11 Kodd dunmenToB HakiioHa. Tect Yoy.

34. MonenupoBaHue: BIMSHUE OTCYTCTBHS IEPEMEHHOW, KOTOpasi JOJDKHA OBITh BKITIOUE-
HA; BJIMSHUE BKJIIOYCHHS] B MOJENIb MEPEMEHHOM, KOTOpas He JOJKHA OBbITh BKIIIOYECHA. 3aMe-
HIAIOIINE IEPEMEHHBIE.

35. Cnenuduka BpEeMEHHBIX PSIOB KaK HUCTOYHHKA JaHHBIX B HKOHOMETPUYECKOM
MOJICITNPOBAHUH.

36. AHanuTHYeCKOe BBIpaBHMBAHHE BPEMEHHBIX psaoB. OleHKa MapaMeTpoB YpaBHEHHS
TpeHIaA.

37. ABTOKOppETAIUS B OCTaTKax, ee u3MepeHue u unrepnperanus. Kputepuit {apOuna-
YoTcoHa B OlLIEHKE Ka4eCcTBa TPEHJOBOTO YPaBHEHUS PETPECCHH.

38. AHanu3 BpPEMEHHBIX PAOB MPHU HAIWYHH MEPUOJUYECKUX KOJNEeOaHUl: aAIUuTUBHAS U
MYJIbTHITHKATHBHAS MOJIEITH.

39. OcOOEHHOCTH W3YYEeHHsI B3aMMOCBS3aHHBIX BPEMEHHBIX PSIOB. ABTOKOPPEISIIHS
PSIOB IMHAMUKHU M METOABI €€ ycTpaHeHHs. MeTo 1 mocie10BaTelbHBIX Pa3HOCTEH.

40. UnTeprnperanivs mapaMeTpOB ypaBHEHUS PErpeccHH, MOCTPOSHHOTO MO TMEPBBIM U
BTOPBIM Pa3HOCTSIM.

41. MeTtoq OTKJIOHEHHMsS YpOBHEW psAga OT OCHOBHOW TEHIEHIMHU. MeToJl BKIIOUEHUS
dakTopa BpeMEeHH.

42. Bunpl cucteM >KOHOMETpHUYeCKHX ypaBHeHUH. HezaBucumble cuctemsl. PekypcruBHbIE
cucteMbl. CHCTEMBI OTHOBPEMEHHBIX (COBMECTHBIX ) YpaBHEHHH.

43. CTtpykTypHas U ipuBeieHHas: (HOPMbI SKOHOMETPUYECKON MOCIH.

44. TIpo6ieMbl HAECHTUPUKALINN.

45. KocBeHHBIN U ABYXIIATOBBIA METOJI HAMMEHBIIINX KBaJIpaToB, o0IIas cxeMa alropurMa
pacueTos.

46. Tpex1iaroBelif METOJ] HAUMEHBIITUX KBaIPaTOB.

47. Ilpumenenue sKoHoMeTpuueckux mozenedl. Mopgens KeiliHca (cratuctuueckas u
nuHaMudeckas ¢popmsl). Monens Kneiina.
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2.2.Tecmut

Bapuanm 1

1. Bri6op oOmiero Buia MOJEIH, B TOM YUCIIE COCTaBa U (OPMBI BXOIALIMX B Hee CBs3ell,
Ha3bIBACTCS

a) Bepu(pUKaIHs MOJICIIH;

0) mapameTpu3anus;

B) UIAEHTU(DUKAIUS MOCIIH;

r) Her BepHoro otsera.

2. JlaHHBIE, KOTOpblE HE MMEIOT BPEMEHHOrO NapaMeTpa M MOPAJOK UX CJEeOBaHUs He
CYIIECTBEHEH, - 3TO

a) JaHHBIE IIPOJIOJIBHOTO CPE3a;

0) JaHHBIE TIOMIEPEYHOTO CPE3a;

B) MaHEJIbHbIE JAHHBIE;

r) Her BepHoro otsera.

3. Ecnu ypaBHEHHE perpeccuy MpOXOAUT Yepe3 BCe TOUKU KOPPEISILIMOHHOTO 110JIs, TO

a) OCTaTOYHAs AUCIIEPCUS PaBHA HYIIIO;

0) (hakTopHas quUcCHepcusi paBHA HYIIIO;

B) 00111as1 TUCTIEPCHUS paBHA HYJIIO;

r) Her BepHoro otBera.

4. MOKa3bIBACT CpelHEe M3MEHEHHUE pe3ysbTaTa ¢ U3MEHeHHEeM (akTopa Ha OJIHY
eIMHULLY.

a) Cpenauit K03 PUIMEHT ITACTUIHOCTH;

0) Koaddunuent koppensauuu;

B) Koaddumment perpeccun;

r) Her BepHoro otBera.

5. KoathdummeHT Koppesi TS TapHOH JTMHEWHON PErpecCHy HaXOUTCS B TPAHUIIAX

a) 0< ry<1;

0) -1< ry<1;

B) -1< 1y <0;

r) Her BepHoro otsera.

6. t-cratuctuka CThIOIGHTA IPUMEHSETCS

a) MpH MPOBEPKE CTATUCTUUECKON 3HAYMMOCTH K03 PUIMeHTa perpeccuu;

0) 1751 pacueTa JOBEPUTEIbHBIX HHTEPBAJIOB MapaMeTpa 1 Ko UIIMEHTa perpeccu,

B) MpU IPOBEPKE CTATUCTUUYECKONW 3HAYMMOCTHU MapameTpa U Ko3uirenTa perpeccun u
JUIS pacyeTra UX JI0BEpUTENIbHBIX HHTEPBAJIOB,;

T') IpY TIPOBEPKE CTATUCTHYECKON 3HAUMMOCTH YPABHEHUS PETPECCUU B IIETIOM.

7. YToOBI OmpenenuTh, Kakod M3 (PAKTOPOB OKa3bIBaeT Oojiee CHIbHOE BIMSHHE Ha
pe3yabTaT, HE0OXOIMMO O0PaTUTHCA K

a) Ko UIMEHTaM «UHCTOM» perpeccuy;

0) craHIapTU30BaHHBIM KO3 HUIIMEHTaM PETPECCUH;

B) KOI(pQUIMEHTaM «UUCTOM» perpeccud WM CTaHJapTU30BaHHBIM KOd(duImeHTam
perpeccuuy;

r) Her BepHoTro OTBeTA.

8. TecHOTY COBMECTHOTO BIUSHUS (PaKTOPOB Ha pe3yJbTaT OLIEHUBAET

a) moKa3aTeb MHOKECTBEHHOM KOppesluy;

0) mapHbIi KO3()PUIHEHT KOpPesIINH;

B) F-xpurepuii ®umepa;

r) Her BepHoro otsera.

9.Ecmu F,,,, >F, ,T0
a) TMIoTe3a 00 OTCYTCTBUM CBA3HM MEX]y (PaKTOpaMH U Pe3yJIbTaTOM OTKIIOHSETCS;
0) runore3a 00 OTCYTCTBHMHU CBSI3U MEKAY (PaKTOPaMHU U pe3yJIbTaTOM IPUHUMAETCS;
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B) TUIIOTE3a 00 OTCYTCTBUU CBSI3U MEXKAY (PaKTOpaMu OTKIIOHSETCS;

r) Her BepHoro oTBera.

10. Ecniu Mexny GakTopaMu CYIIECTBYET BBICOKAsI KOPPEIALUs, TO

a) MmapaMmeTpsl YpaBHEHUS PErPeCCUH OKa3bIBAIOTCS HEMHTEPIIPETUPYEMbIMHU;

0) mapameTpsl ypaBHEHHUS PErPECCHU OKAa3bIBAIOTCS XOPOIIO HHTEPIPETHPYEMBIMU;

B) MOKHO OIPEIEIUTh X U30JUPOBAHHOE BIUSHUE HA PE3YJIbTaTUBHBIN [MOKa3aTeb;

r) Her BepHoro otsera.

11. Ilpu HaNMM4YMK MYJIBTUKOJJTMHEAPHOCTH

a) MOYKHO TOBOPUTH O COBOKYITHOM BO3JI€HCTBHHU (haKTOPOB JPYT HA JPYTa;

0) nBa (hakTOpa NEHUCTBYIOT IPYT HA APYTa;

B) HECKOJIBKO (paKTOPOB IPOTHUBOMOIOKHO JICHCTBYIOT Ha PE3yJIbTaT;

r) Her BepHoro otsera.

12. 'oMOCKeJaCTUYHOCTh OCTaTKOB O3HAYAET, YTO

a) qucnepcus KaKIoro OTKIOHEHUS! OJIMHAKOBA JJIsl BCEX 3HAUCHUH X;

0) Aucnepcuy OTKIOHEHWH HEOAMHAKOBBI ISl 3HAYCHHIA X,

B) OCTaTKHU 3aBHUCST APYT OT IPYTa;

r) Her BepHoro otsera.

13. Jlig npoBepKU CyIIECTBOBAHUS T'€TEPOCKEJACTUYHOCTH IPUMEHSFOTCS

a) KpuTepuil 3HaKoB U Kputepuil baptierra,

0) kputepuii Jlapbuna-Yorcona, kpurepuii ['onadenna u Kyanara;

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

r) Her BepHoro otaera.

14. Cucrema ypaBHEHUH, B KOTOPOM 3aBHUCHMAasi IE€pEMEHHass ) OJHOTO YypaBHEHHS
BBICTYIAET B BHJIE ()aKTOpa X B APYrOM YpaBHEHHUH, HAa3bIBACTCS

a) CUCTEMOM B3aMOCBSA3aHHBIX YPaBHEHMUI;

0) cucTemMoil He3aBUCUMBIX ypaBHEHUH,

B) CCTEMOI pEKYPCUBHBIX YPaBHEHMI;

r) Her BepHoTro OTBeTA.

15. Monens uaeHTugunupyema, eciu

a) YUCIIO TMapaMeTpoOB CTPYKTYPHOM MOJENM paBHO YHUCIy MapaMeTpoB MPUBEAECHHON
dbopmbI MOJIEIH;

0) yMCIO MapaMeTpoOB CTPYKTYpHOW MOAENIH OOoJjblle YHcia MapaMeTpoB MPUBEAECHHOU
dbopmbI MOAIEINH;

B) YMCJIO MapaMeTpoOB CTPYKTYPHOH MOJIENM MEHBIIE YHUClla MapaMeTpoB MPUBEICHHOM
dbopmbI MOAIEINH;

r) Her BepHoTro OTBeTA.

16. Jlns mocTpoeHusi CUCTEMbI HE3aBUCUMBIX YpaBHEHUI HCIOIb3YeTCs

a) kocBeHHbIi1 MHK;

6) aByxmarossiii MHK;

B) 00bruHbIif MHK;

r) Her BepHoro otaera.

17. Ecnu aMniIuTy/a Ce30HHBIX KOJIeOaHuil MprOIU3UTENbHO TOCTOSHHA, CTPOST

a) MyJIbTUIIJIMKaTUBHYIO MOJI€JIb BpDEMEHHOI'O Psijia;

0) alZTUTUBHYIO MOJIEb BPEMEHHOTO Ps/Ia;

B) aIIUTUBHO-MYJIbTUIIJIMKATUBHYIO MOJIENIb BpEMEHHOTO PsAa;

r) Her BepHoro orsera.

18. K cienmduke muHaMUYeCKIX MOJIEJIEH HE OTHOCHUTCSI CIIYIOIIIee:

a) OIEHKa NapaMeTpoB MOJENel aBTOperpeccMd U, Kak MpaBHJIO, MoOJeIed ¢
pacripeieNIeHHbIM JIaroM, He MOYKET TTPOU3BOIUTHCS C TOMOIIbI0 00braHOr0o MHK;

0) uccnenoBaTessIM MPUXOAUTCS pelIaTh MpoOIeMbl BHIOOPA ONTUMAIBHON BETMYUHBI J1ara
U OTIPE/IETICHUS €T0 CTPYKTYPHI;
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B) MEXIy MOJEISIMU AaBTOPETPECCMM M MOJEISAMU C pAaCHpelesieHHbIM JIaroM He
CYIIECTBYET B3aUMOCBSI3H;

r) Her BepHoro otsera.

19. C yBenuueHHWeM Jlara 4YHWCIO Tap 3HAUYCHHWH, IO KOTOPBIM PAaCCUMTHIBACTCS
KO3 PHUIIMEHT aBTOKOPPEIISALINH,

a) OCTaeTCsi HEM3MEHHBIM;

0) yBeIIMIMBACTCS,

B) YMEHBIIIACTCS;

r) Her BepHoro otsera.

Bapuanm 2

1. Craructuyeckuil aHaiu3 MOJENIU W B MEPBYIO OYEpeb CTATHCTUYECKOE OLEHUBAHUE
HEHM3BECTHBIX ITApAaMETPOB MOJIEIIN HAa3bIBACTCA

a) BepupUKaIH MOJICIIH;

0) mapaMeTpu3aIus;

B) UIEHTU(DUKAIUS MOICIIH;

r) Her BepHoro otsera.

2. ®uHaHCOBBIE MOKa3aTeNu padOThI MPEANPUATUI 32 UCTEKIIUNA T'OJ] OMUCHIBAIOTCS

a) IaHHBIMU TIPOJIOJIBHOTO CPe3a;

0) TaHHBIMU TIOTIEPEYHOTO Cpe3a;

B) IAHEJILHBIMY JJAHHBIMU;

r) Her BepHoro otaera.

3. XapakTepucTHKa CyMMBI KBaJgpaTOB (OTKJIOHEHHi), KOTOpas IOKAa3bIBA€T, CKOJBKO
OTKJIOHEHHI B CyMME KBaJJpaTOB MOXET U3MEHATHCS «CBOOOIHOY, - ATO

a) YMCJIO CTETIeHE CBOOOIbI;

0) craHgapTHas OomuoKa;

B) AMCIIEpPCHSI IPU3HAKA,

r) Her BepHoTro OTBeTA.

4. TlocTosiHHAs BeNMYMHA peE3yJbTATUBHOTO TIOKA3aTels, KOTOpas HE CBsi3aHAa C
U3MEHeHHeM (akTopa, - 3TO

a) cpeaHui KOd(DPHUITUEHT IJIaCTUYHOCTH;

0) K03 puLmeHT Koppensuy;

B) KOO(QOUIIUEHT pEerpeccuy;

r) Her BepHoTrO OTBeTA.

5. Benuuuna XapakTepu3yeT [JOJII0 JUCIEPCUU Y, BBI3BAHHYIO BIIMSHHEM
OCTaJIbHBIX, HE YITEHHBIX B MOJIEH (DaKTOPOB.
2.
a)l-r5

0) K03 urmenTa KoppeALHy;

B) KO3 dUIIMEHTa JeTepMUHALIUY;

r) Her BepHoTro OTBeTA.

6. OTIpeNeNsieT MPEeNbl, B KOTOPHIX JISKAT TOYHBIC 3HAYCHHS OIPENENIIeMbIX
nokaszarejeil ¢ 3aJaHHOM CTENeHbI0 YBEPEHHOCTH, COOTBETCTBYIOLIEH 3aJlaHHOMY YpPOBHIO
3HAYMMOCTH 0.

a) CrannapTHas ommoKa;

6) JloBepUTeNbHBII UHTEPBAI;

B) Cpennsist ommnoOKa anmpoKCUMAIINN;

r) Her BepHoro otaera.

7. KoaddunmenTsl, moka3plBarolye, Ha CKOJIBKO MPOLEHTOB B CPEJHEM 110 COBOKYITHOCTH
U3MEHUTCS Pe3yIbTaT OT CBOSH BEJWYMHBI IIPU W3MeHeHHH (akTtopa Ha 1% OT cBOero cpemHero
3HaYeHUs IPU HEM3MEHHBIX 3HAUEHHSX JAPYIUX (PaKTOPOB, HA3BIBAIOTCS

a) KOO HUIIMEHTAMH «IHCTON» PETPECCUM;

0) cTaHIapTHU30BAHHBIMU NIEPEMEHHBIMU;
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B) CTaH/IapTU30BaHHBIMU KO3 (UIIEHTAMH PETPECCHH;

r) Her BepHoro oTBera.

8. KoadpduimenT koppensmuu Aasi MHOKECTBEHHOW JIMHEWHON pPErpeccHMyd HaXOIWUTCS B
rpaHULIaX

a) [0;1];

6) [-1;1];

B) [-1,0];

r) Her BepHoro orBera.

9. CKOppeKTHPOBaHHBINA KO3(pPULIMEHT JeTepMUHALIIH

a) Bcerzia MeHplie kodhduimenTta 1eTepMUHALIAHA

0) Bcerna paBeH KOdPPUITUECHTY JeTepPMHUHAIINH;

B) Bceraa OoubIine KodhGUIMEeHTa TeTePMUHALHN;

r) Her BepHoro otsera.

10. Haceimenue Moeu JTUITHUMU (haKTopaMu

a) CHIDKACT BEJTMYUHY OCTATOYHOM TUCTIEPCHU;

0) yBeIMUYUBaeT NOKa3aTesb JeTePMUHALINY;

B) NPHUBOAMUT K CTAaTUCTHYECKONW HE3HAYMMOCTH IMApaMETPOB PETPECCHH MO -KpUTEepuio
CThIOJCHTA;

r) Her BepHoro otsera.

11. Yem Oamrke K HyJIIO ONPEAEIUTENb MATPULbI MEK(PAKTOPHON KOPPEIALUU, TEM

a) CHJIbHEEC MYJIbTUKOJUIMHEAPHOCTh M HEHAJAEKHEE pe3yJbTaThl MHOXXECTBEHHOM
perpeccuu;

0) cmabee MyYJIBTUKOJUIMHEAPHOCTh M HEHAAEKHEE pe3yJbTaThl MHOXECTBEHHOU
perpeccuu;

B) CHJIbHEE MYJIBTUKOJUTMHEAPHOCTh U HA/IS)KHEE Pe3yJIbTaThl MHOKECTBEHHOH PErpeccui;

r) Her BepHoro otBera.

12. TlocnencTBuUs TeTEPOCKENACTUYHOCTH MPOSBISIFOTCS B TIOJTYYCHUH

a) »pdextuBHbIX oneHok MHK u 3aHmxeHUM cTaHIApTHBIX OMIMOOK KOA(P(PHUIHMEHTOB
perpeccuu;

0) HeapdexTuBHbIX olleHok MHK u 3aHmkeHuM cTaHIapTHBIX OMIMOOK KO3 (PHUIINEHTOB
perpeccuu;

B) Hea(dexTuBHbIX onieHok MHK u 3aBbllIeHNM CTaHAAPTHBIX OMMOOK KO3 (UIIMEHTOB
perpeccuu;

r) Her BepHoOTrO OTBeTA.

13. [l mpoBepKH HATMYHS aBTOKOPPEISIUH MPEOYTHTEIbHEE IPUMEHSITh KPUTEPHUIA

a) 3HAKOB;

0) dapbuna-YotcoHna;

B) l'onadenna u Kyannra;

r) baptierra.

14. Cucrema ypaBHEHHI, B KOTOPOM KakJasi 3aBUCHMasl NIEPEMEHHAs Y paccMaTpUBaeTCs
Kak (PyHKIHSI OJTHOTO M TOTO k€ Habopa (hakTOpOB Xj, HA3bIBACTCSA

a) CUCTEMOM B3aMMOCBSI3aHHbBIX YPaBHEHUH;

0) cucTeMoi He3aBUCUMBIX ypaBHEHUM,

B) CUCTEMOI PEKYPCUBHBIX YPAaBHEHMI;

r) Her BepHoro otaera.

15. Mopens HenaeHTUUITUpYEMa, €CTTH

a) YUCJIO MPUBEIECHHBIX KO3()PHUIIMEHTOB MEHBIIIE YHCIIa CTPYKTYPHBIX KOAPHUIIUEHTOB;

0) 4ncI0 MPUBEIEHHBIX KOAPPHUIIMEHTOB OOIbIIE YHCTIa CTPYKTYPHBIX KO PHUIIMEHTOB;

B) YHCJIO MPUBEACHHBIX KOAP(UIIMEHTOB PABHO YUCIY CTPYKTYPHBIX KO3(DPHUIIEHTOB;

r) Her BepHoTro oTBeTA.

16. Jly1st MOCTPOEHMS CUCTEMBI PEKYPCUBHBIX YPABHEHUMN HCIIOIb3YETCS

a) kocBeHHbI1 MHK;
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0) nByxmraroseiii MHK;

B) 00b1yHBIT MHK;

r) Her BepHoro otsera.

17. Ecnu aMmiuTy1a Ce30HHBIX KOJIeOaHUN BO3pacTaeT WM YMEHbIIAETCS, CTPOST

a) MyJbTHILTMKATUBHYIO MOJIETIb BPEMEHHOTO PSIa;

0) aAIMTUBHYIO MOJIEJIb BPEMEHHOTO PSAa;

B) a/ITUTUBHO-MYJIbTUIIJINKATUBHYIO MOJIE]Ib BPDEMEHHOTO PsIa;

r) Her BepHoro otaera.

18. Mopnenu, comepkamipe HE TOJIBKO TEKYIIME, HO M JIaroBble 3HA4YCHUs (HAKTOPHBIX
MEPEMEHHBIX, - 3TO

a) MOJIEJIN aBTOPErPECCHH;

0) MOJIeNIH ¢ pacIpeieICHHBIM J1aroM;

B) MOJIEJIH C HEpaCIpeACICHHBIM JaroM;

r) Her BepHoro otaera.

19. K daxropam, popMupyIOIHM YPOBHH BPEMEHHOTO PsIJIa, OTHOCSTCS:

a) haxkTopsl, hopMUpYyIOILIKE TEHICHIIUIO Ps/Ia; CaydaiiHble (aKTOpHI;

0) hakTopbl, POPMUPYIOLTHE TSHACHITNIO U IIUKJINICCKUE KOJICOAHMS psa;

B) dakTopsbl, popMHUpYIOIIHE HUKINYECKUE KOoIeOaHus psaa; ciydaiiHbie (hakTopbl;

r) Her BepHoro otsera.

Bapuanm 3

1. ConocraBiieHUE pealbHBIX U MOJIEJIBHBIX JAHHBIX, MPOBEPKA aJEKBATHOCTU MOJENH,
OLIEHKA TOYHOCTH MOJICJIbHBIX TAHHBIX HA3bIBACTCS

a) Bepu(pUKALHI MOJICIIH;

0) mapaMeTpu3aIus;

B) UIEHTU(DUKAIUS MOICIIH;

r) Her BepHoro otsera.

2. JlanHble, KOTOpble MMEIOT BPEMEHHOW MapaMeTp M TOPSIIOK HUX CIEJI0BaHMS
CYIIIECTBEHEH, - 9TO

a) JaHHBIE IPOJIOJILHOTO CPe3a;

0) JaHHBIE TIOTIEPEYHOTO CPe3a;

B) MaHeNbHbIE JAHHBIE;

r) Her BepHoro otsera.

3. YUeM MeHbllE BeIMYMHA , TEM MEHbIIE BIUSHHE HE YYUTHIBAEMBIX B
YpaBHEHHH perpeccuu (HaKkTOpPOB.

a) OCTaTOYHOH TUCTIepCHH;

0) oOwieit tucnepenu;

B) (akTOpHOI Tucnepcuy;

r) Her BepHoro otsera.

4. KoaddunueHnt, KOTOphlii MOKa3bIBaeT, HAa CKOJBKO MPOLIEHTOB M3MEHUTCS PE3yJbTaT
npu u3MeHeHuu (axkrtopa Ha 1% OT CBOEro HOMUHAJIBHOTO 3HAYEHHUS, - 3TO

a) KO3 PUIMEHT 31aCTUYHOCTH;

0) k03P PUITUEHT KOPPEIAIINH;

B) KO3((UIIMEHT perpeccuy;

r) Her BepHoro otaera.

5. CpenHee OTHOCUTENBHOE OTKJIIOHEHHE PACUETHBIX 3HAYEHUN OT (PaKTHUECKUX — 3TO

a) cpelHsAs CTaHAapTHas OUINOKa;

0) cpenHsis omMOKa amPOKCUMAIINN;

B) KOO(QGUIMEHT JeTepMUHAINY;

r) Her BepHoTro oTBeTA.

6. Ecmm mpu pacdere MOBEpUTENHHOTO WHTEpBala HWXKHSS TpaHUIA OKasajach
OTPHILIATENIbHOM, @ BEPXHSSA - MOJIOKUTEIBLHON, TO OIIEHUBAEMBIN TTapaMeTp
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a) SBIISIETCS] CTATUCTUYECKU 3HAYNMBIM;

0) HEBO3MOXKHO PacUUTaTh,

B) SIBJISICTCSI CTATUCTUYCCKH HE3HAUYUMBIM;

r) Her BepHoro otaera.

7. llapameTpbl, XapaKTepU3yIOIIME CpPEJHEE H3MEHEHUE pe3ysbTaTa C H3MEHEHUEM
COOTBETCTBYIOILIETO MapaMeTpa Ha €JUHUI]y IPU HEU3MEHHOM 3HAYeHHU APYTrux (akTopoB,
3aKpeIJIEHHBIX HAa CPETHEM YPOBHE, HA3bIBAIOTCS

a) KO3 HUIIMEHTAMH «IHCTON» PETPECCUM;

0) cTaHIapTU30BaHHBIMU NIEPEMEHHBIMH;

B) CTaHJIaPTU30BAHHBIMU KOI(PPUIIEHTaMU PETPECCUN;

r) Her BepHoro otsera.

8. Koadbdumuent, comepkamuii TONPaBKY Ha YHUCIO CTEMEHEH CcBOOOABI U
UCTIONB3YIOUIMIACS JJIs1 HEJOMYIICHHSI TPEYBEINYCHUS TECHOTHI CBSI3H, - 3TO

a) K03 HUIMEHT KOPPEIISIIHH;

0) KO3 UITUEHT TeTePMHUHALINY;

B) CTaHJapPTU30BAaHHBIN KO3 (UIIMEHT PErpecCuy;

r) Her BepHoro otsera.

9. Ecmm ty,, >t > TO

a) THIIOTE3a 00 OTCYTCTBUM CBS3H MEXKIY (DaKTOpaMH U PE3YJIbTaTOM OTKIIOHSETCS;

0) rumnote3a 00 OTCYTCTBHH CBSI3U MEXKIY (DaKTOpaMH U pe3yabTaTOM MPUHUMAETCS;

B) TUTIOTE3a 00 OTCYTCTBHH CBSI3U MEXKAY (PaKTOpaMu OTKIIOHSETCS,

r) Her BepHoro otaera.

10. IIpu AOTIOTHUTETPHOM BKIIIOYCHHUH B PErPeCcCcHio hakTopa

a) kKod(h(ULIMEHT AeTepMHUHAIIMKA JOJKEH BO3pacTaTh, a OCTATOYHAs JAMCIEPCHS JIOJDKHA
YMEHBIIATHCS;

0) ko3 PUIHMEHT eTepMUHAIIUU JOJKEH YMEHBIIAThCS, a OCTATOYHAs AUCTIEPCUs JOJKHA
BO3pacTarh;

B) KOO(PDUITUEHT JETEPMUHAIIUU M OCTATOYHAS TUCTIEPCHUs JOKHBI BO3PACTaTh;

') HET BEPHOI'O OTBETA.

11. Ilpu3HakaMu HATUYKS MYJIBTUKOJUTMHEAPHOCTHU HE SIBIISETCS CIETYFOIIHA:

a) HeOOJIbIIME W3MEHEHUS B JAHHBIX TPUBOAAT K IIMPOKAM KOJEOAHUSM OIEHOK
napaMeTpos;

0) kKod(pPUIMEHTHI perpeccu UMEIOT HU3KUE CTaHJAApTHBIE OUIMOKA W HU3BKUH ypOBEHBb
3HAUYUMOCTH;

B) KOO GUIMEHTH UMEIOT HEBEPHBIM 3HAK WJIM HEMPaBIONOJ00HYIO BEINUUHY;

r) Her BepHoro otBera.

12. B Tom cnyuae, Korja 3Ha4eHHE OCTATKOB paclpe/esieHbl HE3aBUCUMO JPYT OT JApYra,
MO>KHO TOBOPHUTH

a) 0 HATMYMH aBTOKOPPESIIIMKA OCTATKOB;

0) 0 HATMYUU TOMOCKETACTHYHOCTH;

B) O TOM, YTO OCTaTKH HE TOJYHHSIIOTCS HOPMAJILHOMY paclpeaeNeHHIo;

r) Her BepHoro otaera.

13. Tlpu npumenenuu kputepus lonadenna u KyaHara KOMHMUECTBO OIMYCKAEMBIX
HaOJII0/IEHUH TOJKHO OBITH PaBHO MPUMEPHO

a) MOJIOBMHE OOIIET0 KOJUYeCTBa HAOIIOICHU;

0) TpeTu o0IIero KOJu4ecTBa HAOIIOICHUI;

B) UETBEPTH OOIIET0 KOJIMYECTBA HAOIIOICHUIA;

r) Her BepHoro otaera.

14. Cucrema ypaBHEHUH, B KOTOPOM OJHHM M T€ K€ 3aBUCHUMbBIC MEPEMEHHBIE B OJHUX
YPaBHEHUSX BXOJAT B JIEBYIO YaCTh, a B IPYTHX — B MPaBYI0, Ha3bIBACTCS

a) CUCTEMOM B3aMMOCBS3aHHBIX YPaBHEHHIA,

0) cucTeMoi HEe3aBUCUMBIX YpaBHEHUH
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B) CUCTEMOI PEKYPCUBHBIX YPAaBHEHMI;

r) Her BepHoro oTBera.

15. Ecnu ompenenuTenb MaTpULbl, COCTABICHHOW M3 KO3()(PHUIMEHTOB MpHU MEPEeMEHHBIX,
OTCYTCTBYIOIIUX B UCCJIElyeMOM ypaBHEHUU, HE PaBEH HYJIO, M PaHT 3TOW MaTpHULIbI HE MEHee
YHCIIa YHIOTEHHBIX IEPEMEHHBIX CUCTEMBI 0€3 eTMHUIIBI, TO

a) ypaBHEHHUE HEUJICHTU(DHUITUPYEMO;

0) ypaBHEHUE HIECHTU(DUITUPYEMO;

B) ypaBHEHHUE CBEPXHUICHTU(DULIUPYEMO;

r) Her BepHoro otsera.

16. Jly11 mOCTPOEHHMS CUCTEMBI COBMECTHBIX YPABHEHUN HCIIOIB3YETCS

a) o0prunbIit MHK;

0) nByxmaroBeiii MHK;

B) kocBeHHbIT MHK;

') KOCBEHHBIN 1 nByx1marosbiii MHK.

17. Ecnu Hanbosiee BEICOKUM OKa3aycsi KOA(Q(GUIIMEHT aBTOKOPPEISIIAN TIEPBOTO MOPSIKA,
UCCIIETyeMBbIil pSiJl COACPKUT

a) TOJIBKO TEHCHIIUIO;

0) TEHJICHIIUIO ¥ CE30HHOCTb;

B) TOJIbKO CE30HHOCTb;

r) Her BepHoro otaera.

18. Mogenu, coxaepxame B KauecTBe (DaKTOPOB JIaroBbIE€ 3HAYCHUSI 3aBUCHUMOM
MIEPEMEHHOM, - 3TO

a) MOJIEJIN aBTOPETPECCHH;

0) MoJieJH ¢ pacnpeaesieHHbIM JIaroMm;

B) MOJIEJIH C HEpaCTpeICICHHBIM JIaroM;

r) Her BepHoro otaera.

19. KoppensmuoHHYI0 3aBHCUMOCTh MEXY IOCIIEAOBATEIFHBIMU YPOBHSIMU BPEMEHHOTO
psiZia Ha3bIBAIOT

a) KOJUTMHEAPHOCTHIO YPOBHEH Psilia;

0) KoppemsLKel BpeMEHHBIX PSAI0B;

B) aBTOKOppEJsLUEl YpOBHEN psija;

r) Her BepHoOTrO OTBeTA.

Bapuanm 4

1. OnpenesnieHre BHUJIa aHATUTUIECKON 3aBHCHMOCTH HA3bIBACTCS

a) BepuUKalus MOJICIH;

0) mapameTpu3anus;

B) WACHTU(DUKAINS MOJIEIH;

r) Her BepHoro otsera.

2. CounanabHO-PKOHOMUYECKOE COCTOsIHUE Poccun 3a TSATh JIET OMUCHIBAETCS

a) TaHHBIMU TIPOJIOJIBHOTO CPe3a;

0) JTaHHBIMU TIOTIEPEYHOTO CPe3a;

B) IAaHEIIbHBIMHY JTAHHBIMU;

r) Het BepHoro otBera.

3. YpaBHEHHE PErpecCHU MTPOXOTUT Yepe3 BCE TOUKH KOPPEISIIMOHHOTO ITOJIST TOJBKO TIPH

a) CUJILHOM CBSI3M pe3ylbTara ¢ PakTopom;

0) pyHKIIMOHAIBHOMN CBSI3U;

B) HEJIMHENHOU CBS3H;

r) Her BepHoro otsera.

4. KosdduumeHnt, KOTOpbIi TMOKa3bIBae€T, Ha CKOJIBKO TIPOIEHTOB B CpPEAHEM IO
COBOKYITHOCTH M3MEHHUTCSI pe3yJIbTaT OT CBOEH BEJIWYHMHBI IPH M3MeHeHuH ¢akrtopa Ha 1% or
CBOETO 3HAYEHUS, - ITO
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a) KOO PHUIMEHT 3TaCTUYHOCTH;

0) k03 PHUITUEHT KOPPEISALINH;

B) KO((HUIIUEHT PEerpeccuu;

r) Her BepHoro oTBera.

5. OueHka 3HaYUMOCTU YpaBHEHUS PEIPECCUU B 1IEJIOM JIA€TCSl C IOMOILBIO

a) F-xkpurepus ®@umepa;

0) t-kpurepusi CTbIO/ICHTA;

B) Koa(puImeHTa perpeccuu;

r) Her BepHoro otsera.

6. Koadunument gerepMuHanuy xapakTepusyer

a) JIOJIO JUCTICPCUU PE3yIbTaTUBHOTO MIPU3HAKA Y, HEOOBSICHIEMYIO PErpeccueid, B 00meit
JUCIIEPCUU PE3YIbTATUBHOIO IPU3HAKA;

0) om0 JAMCIIEpCHU Pe3yAbTATUBHOTO IMpH3HAKAa Y, OOBSCHAEMYIO perpeccueii, B
OCTaTOYHOM IUCIEPCUU PE3YIbTATUBHOTO IPU3HAKA;

B) JIOJIIO JAMCIIEPCUU PE3YJIbTaTUBHOIO MpH3HAKa Y, OOBSACHIEMYIO perpeccuei, B oouei
JUCIIEPCUN PE3YIbTATUBHOIO IPU3HAKA;

r) Her BepHoro otsera.

7. CpaBHuBas Ipyr C JAPYroM, MOXXHO pPaHXXUpOBaTh (aKTOpbl IO CHIIE
BO3JECHCTBUS HA PE3YJIbTaT.

a) KO3 HUIIMEHTBI «YUCTOIN» PErPECCUH;

0) craHgapTH30BaHHBIC IEPEMEHHBIE;

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

r) Her BepHoro otsera.

8. IIpu npaBUIIbHOM BKJIFOUEHUH (PAaKTOPOB B MOJIENb BEIMYMHA UHEKCA MHOXECTBEHHON
KOPPEJISALHNH JI0JDKHA OBIThH

a) 6oJblIe UM paBHA MAaKCUMAJILHOMY NTAPHOMY MHJIEKCY KOPpEeIsALHHY;

0) MeHbIIIe WM PaBHA MAaKCUMAIIbHOMY MTApHOMY HHJIEKCY KOPPEIISIIHH;

B) paBHa MaKCHMaJIbHOMY ITAPHOMY UHJAEKCY KOPPEISLNH;

r) Her BepHoro otaera.

9. AzekBaTHYIO OLIEHKY TOT'0, HACKOJIBKO XOPOILO Bapualus pe3yJbTUPYIOIIEro NprU3HaKa
00BsICHsIeTCS Bapualliel HECKOJIBKUX (PaKTOPHBIX IPU3HAKOB, MTO3BOJISIET MTOJIYUYUTh

a) KO3 PUIHUEHT KOppensiLuy;

0) koa(ppuUIMEHT AeTepMUHALINH;

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

r) Her BepHoro otsera.

10. KoaddunreHTsl HHTEPKOPPEISILNN OKa3bIBAIOT

a) KOPPEJSLUIO MEXY OOBSICHIIOIIMMH NTEPEMEHHBIMU;

0) KOpPEIALMIO MEX1y OOBACHIEMbIMU [TEPEMEHHBIMH;

B) KOPPEJALNIO MEKIY OOBACHAEMBIMU U OOBSCHSIOUUMH MIEPEMEHHBIMU;

r) Her BepHoro orsera.

11. Ecmur ' oae0 . > y 0ase., TO

a) baxkTopsI ABIAIOTCA (MYIBTH)KOJUTMHEAPHBIMU;

0) daxTopsl HE ABIAIOTCS (MYJIbTH)KOJUTMHEAPHBIMU;

B) ypaBHEHHUE PErpeccuy CTaTUCTUUYECKH 3HAUNMO;

I') IapaMeTpbl YPaBHEHUS PETPECCUN CTATUCTUUECKU 3HAYUMBI.

12. JIy1s1 MpOBEPKHU CYIIECTBOBAHUS aBTOKOPPEISALIMY IPUMEHSIOTCA

a) KpUTEpHii 3HaKOB U kpuTepuit baptnerra;

0) kputepuit Jlapbuna-Yorcona, kpurepuii ['onadenna u Kyanara;

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

r) Her BepHoro otaera.

13. K npeanocbuikaMm METO1a HAMMEHBIINX KBAIPaTOB HE OTHOCHUTCS CIIEIYIOIIAs:

a) CIyJ9aifHBIA XapaKTeP OCTATKOB;
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0) oCcTaTKH MOJYMHAIOTCS HOPMAIBHOMY paclpeesCHHIO;
B) FTOMOCKE/IaCTUYHOCTh OCTATKOB;
I') HET BEPHOI'O OTBETA.

14. Kaxxnoe ypaBHEHHE CHUCTEMBI HE MOXKET PacCMaTpUBaTbCS CaMOCTOSITEIIBHO,
JUIsL HaXOXKIEHUS ero napamerpos Tpaaunuonuslii MHK He npumenum.

a) B3aMMOCBSI3aHHbIX YpaBHEHUH;

0) HE3aBUCUMBIX ypaBHEHUH,

B) PEKYPCUBHBIX YPaBHEHMIA;

r) Her BepHoro otsera.

15. Mogens cBepXuaeHTHPUITUpYEeMa, eCITH

a) YHMCJIO0 MPUBEACHHBIX KO (UIIMEHTOB MEHBIIIE YHCIIa CTPYKTYPHBIX K03()(DUIIUEHTOB;
0) 4KCII0 MPUBEICHHBIX KO3(PGHUIIMEHTOB PaBHO YHUCITY CTPYKTYPHBIX KOA(DOUIIMEHTOB;
B) YHMCIIO MIPUBEJICHHBIX KO3(PPHUIIMEHTOB OOIbIIE YHCIa CTPYKTYPHBIX KO PHUIIUEHTOB;
r) Her BepHoro otBera.

16. [ly11 mocTpOeHHS CUCTEMBI B3aUMOCBSI3aHHBIX YPaBHEHUH HCIIONIB3YeTCs

a) ooprunbi MHK;

0) nByxmarossiiit MHK;

B) kocBeHHBIT MHK;

I') KOCBEeHHBIN 1 AByxiarossiii MHK.

17. Io 3HaKy ko3¢ puIeHTa aBTOKOPPEIALNH

a) HeJIb3sI IeNIaTh BBIBOJI O BO3PACTAOIICH MM YOBIBAIOIIEH TEHACHIIMHN B YPOBHSIX PA/Ia;

0) MOXKHO JenaTh BBIBOJ O BO3pAacTalolleil wiv yObIBaroe TeHISHIIMH B YPOBHSX psaa
(OH ABJISIETCSI IPOTUBOIIOJIOKHBIM);
B) MOKHO JIeTIaTh BBIBOJ O BO3pAacCTalOUIeil WM yOBIBAIOLIEH TEH/IEHIIMU B YPOBHSX pAla
(OH sBJISIETCS TAKUM XKE);

r) Her BepHoro otaera.

18. DxoHoMuYeckasi MOJIEb, KOTOpasi B JAHHBII MOMEHT BPEMEHU YUYMTHIBAET 3HAYCHUS
BXOJSILIIMX B HEE NEPEMEHHBIX, OTHOCAIIMECA KaK K TEKYLIEMY, TaK U K MPEABIAYIIMM MOMEHTaM
BPEMEHH, - 3TO

a) aITUTUBHASL MOJIENIb BPEMEHHOTO PsJIa;

0) MyJBTUIUIMKATUBHAS MOJIEJIb BPEMEHHOTO PsAa;

B) IMHAMHMYECKasi MOJIEb;

r) Her BepHoro otsera.

19. Koppenorpamma - 310

a) rpauk 3aBUCUMOCTH NOpsAJKa KO (UIIMEHTa aBTOKOPPEISILIMY OT BEIMYMHBI JIara;
0) rpaduK 3aBHCHMOCTH 3HAYEHUN AaBTOKOPPENALMOHHOW (PYHKIMH BPEMEHHOIO psijia

BCJIMYHHBI JIara,

B) rpa)MK 3aBUCHMOCTH 3HAUEHHH BPEMEHHOTO PsiJia OT BEJTMYMHBI J1ara;
r) Her BepHoro otsera.

3. YueOHO-MeTOAMYECKOE ODecTeYeHne
BHEAyJIUTOPHOI padoThl 00y4YaroImMXCcs

oT

Ne | HaummeHoBaHue paznena CrtpyKkTypa BHEayIUTOPHOI pabOTHI
n/n JVCLIUTUTMHBI
1 O6imue TOJIOKEHHS CocrasiieHue rijoccapusi.

OKOHOMETPUKHU KoncnekrupoBanue BOIPOCOB:

CroxacTHdeckue 0COOEHHOCTHU HCXOOHBIX JaHHBIX

[Ipeamer skoHOMETpUKH. BO3HUKHOBEHHE U pPa3BUTHE
skoHOMeTpukd. Cnemudpurka WU3MEPEHHH B OKOHOMUKE.

u

B3aHMOCBSI3CH MCXKAY XapaKTCPpUCTUKaMU OKOHOMHUYCCKHUX
IIPOLCCCOB. HGHI/I 1 3aa49 NPUKIAJHBIX 9KOHOMCTPHUYCCKUX
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Ne | HaumeHnoBaHue paznena CTpykTypa BHEAyTUTOPHOI paboThI
/1 IUCIIUIINHEI
uccinenoBanuii. TeopeTnueckue OCHOBaHMSI W METOAOJIOTHS
SKOHOMETPHYECKOI0 aHaJIN3a.
Oo6mas IIOCTaHOBKA 3a/1a4u 0 HaXO0XJIEHUU
KOJIMYECTBEHHOM  B3aUMOCBSI3U  Pa3sHbIX  BEIMYHMH 110
OSMIMPUYECKUM JaHHbIM. OOmme dYepTel H  pa3iuyus
KOJMYECTBEHHBIX  MOJEIEM B  DKOHOMETPHKE M B
€CTECTBEHHBIX HaykaX. Paszensl M crenuaibHblE BOIIPOCHI
MaTeMaTHKH, HauOoJee 4acTo UCIOJIb3yEMBIE B
9KOHOMETPHKE.
2 [lapnass perpeccus u CocrasJjienue rjaoccapusi.
KOppesIus B KoncnexTupoBanue BONpocos:
9KOHOMETPUYECKHUX Ilonatne o (QyHKUMOHAIBHOM, CTATUCTUYECKOH MU
HCCIJIEJOBaHMIX KOPPESILMOHHON cBsi3aX. OCHOBHBIE 3a7aud MPHUKIAJHOTO
KOPPEALMOHHO-PErPECCUOHHOTO aHAIN3A.
VYpaBHEHHE perpeccuu, ero CMbICI W Ha3HadyeHue. Brioop
TUIAa MaTeMaTHYECKOW (YHKIUU MPU NOCTPOCHUU YPAaBHEHHUS
perpeccun. IlapHas perpeccus. Meroax  HaMMEHBUIMX
KBaJIpaTOB U YCJOBHUS €ro IPUMEHEHUs AJI OIpEAEICHUS
[apaMeTpoOB YPaBHEHMSI TAPHOU PETPECCUU.
Henunelinble MOJENIN PETPECCUU U UX JTMHEAPU3ALIUS.
Onenka CTENEHU TECHOTHI CBSI3U MEXy
KOJIMYECTBEHHBIMU IIEPEMEHHBIMH. Kospdpuument
KOBapuaLuH. [Tokaszarenu KOppeIALNHU: JIMHEWHBIN
KO3 PUIHMEHT KOPpEsLuH, UHJEKC KOppEesLuy,
TEOpeTHUECKoe KoppelsinronHoe otHomeHue. Koadounument
JETEPMUHALMY.
CrangaprtHas olInOKa ypaBHEHUS pErpeccuu.
OneHka CTaTUCTUYECKOW  3HAYUMOCTH  IOKa3aTesen
KOppEJSIUM, apaMEeTPOB YPaBHEHHUS PETPECCUU, YpaBHEHHS
perpeccun B 1enom: t-kputepuit CtbloneHTa, F-xpurepuit
@®umiepa. Pacuer 10BepUTENBHBIX HHTEPBAJIOB.
Cpennsis omMOKa anmnpoKCUMAI|H.
Pacuer k03¢ (pUIIMEHTOB 371aCTUYHOCTH.
3 MHoxecTBeHHast Cocragiienue rioccapus.
perpeccusi ¥ Koppensuus KoHncnexTupoBanue BONpocos:
Crnemuduxanus  mozenn. Ot6op  GakTOpoB  IpH
MIOCTPOEHUH MHOXKECTBEHHOH perpeccuu. Bwibop ¢dopmbl
ypaBHeHHus perpeccuu. OlEeHKa mapaMeTpoB YypaBHEHUS
MHOKECTBEHHOU PErPECCUU.
CranpmapTu3oBaHHblE  KOX(PQUIMEHTHl pEerpeccuu, ux
untepnperanus. IlapHple u  yacTHble  KO3(PPUIMEHTHI
KOppensui. MHOKECTBEHHBIH KO((QUIIMEHT KOPPENISIUN U
MHO>KECTBEHHBIM Kod(pduuueHt aerepmuHanuu. OreHka
HAJEKHOCTH 110Ka3aTeIed KOppesLuu.
OreHka KauecTBa MOJIEIM MHOXXECTBEHHOU perpeccuu: F-
kputepuii Puepa, t-kpurepuii CTbrOIEHTA.
Pacuer ko3¢ pu1IMEHTOB 31aCTHUHOCTH.
MynbTUKOIIMHEAPHOCTb. MeTtoapl yYCTpaHEHUs
MYJIbTUKOJUIMHEAPHOCTH.
4 Creuuduxarnms CocraBJjieHue rioccapus.
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n/n

HaumenoBanue paznena
JUACLIUIIIIUHBI

CTpykTypa BHEAyTUTOPHOI paboThI

IIEPEMEHHBIX B
YPAaBHEHUSAX PErpeccuu

KoHcnekTupoBaHue BONPOCOB:

DKOHOMETPUYECKHE MOJENU: O0Ias XapaKTepUCTHKA,
pa3nuumsl CTAaTUCTUYECKOI0 U SKOHOMETPUYECKOI0 MoAXo/a K
MO/IETUPOBAHUIO.

Crnenudukanus NEpeMEHHBIX B YPaBHEHHUSAX PETPECCHM.
Omnbxu crienupuKaIym.

O06001eHHas JINHEHAs MOJIEJIb MHOKECTBEHHOU
perpeccun. OGOOIICHHBIN METOI HANMEHBIITNX KBaIPaTOB.

MeTtoa MakCUMalIbHOTO IIPABIONIOI00US.

Tobur-monenu.

[Ipennocelaku MeTo1a HAMMEHbIIUX KBAaPaTOB.

I'erepockenactuunocts.  Tecter  Tonmadenna-KBanara,
baprnerra u Vaiita. YcTpaHeHHe TeTepOCKeIaCTUYHOCTH.
ABTOoKoppersiuuss  octatkoB.  Kpurepuit  3HakoB. Tect
Hap6una-YotcoHa.

QOUKTUBHBIE IIEPEMEHHBIE: oOumit ciryyan.
MHOXeCTBEHHbIE COBOKYNHOCTH (DUKTHUBHBIX MEPEMEHHBIX.
@OUKTHBHBIE TTEpEMEHHBIE TSI KO GUIIMEHTOB HAKIOHA. TecT
Yoy.

MonenupoBanue: BIUSHUE OTCYTCTBHSL IE€PEMEHHO,
KOTOpasi JOJDKHA ObITh BKIIIOYEHA; BIMSHUE BKIIIOYCHHS B
MOJIENIb NEPEMEHHOM, KOTOpasi He JOJKHA ObITh BKIIIOUEHA.
3aMerarone NepeMeHHbIe.

Bpemennsie  psngel B
HKOHOMETPHUECKHUX
UCCIIE0BAHUAX

CocrasiieHue rioccapusi.

KoncnexTupoBanue BONpocos:

Crneungurka BpeMEHHBIX PSJIOB KaK MCTOYHHMKA JaHHBIX B
SKOHOMETPUYECKOM MOJEIUPOBAHUH.

AHamMTUYECKOE  BBIPABHUBAHHWE  BPEMEHHBIX  PSOB.
Onenka napaMeTpoB ypaBHEHUs TPEHJA.

ABTOKOppeIsIlIMs. B OCTAaTKax, €€ H3MEPEHHE W
untepnperauua. Kputepuit [lapObuna-YoTcoHa B OLEHKE
Ka4ecTBa TPEHJOBOI0 YPABHEHHSI PErPECCHUM.

AHanu3 BpeMEHHBIX palioB NPU HAJIUYHUU MEPUOIUYECKUX
KojieOaHui: aAIMTUBHAS U MYJIbTUILUIMKATUBHAS MOJIEIIH.

OcoOeHHOCTH U3yuYeHHs] B3aUMOCBS3aHHBIX BPEMEHHBIX
pAOOB. ABTOKOppeNAlUs pPslA0B AWHAMUKH M METOJbI €€
ycTpaHeHus.  MeToj — IOCIEAOBATENBHBIX  Pa3HOCTEH.
WNHrepniperanuss  mapaMeTpoB  YpaBHEHUS  PErPECCHH,
IIOCTPOEHHOI'0 IO IEPBBIM M BTOPBIM pa3HOCTAM. Meton
OTKJIOHEHHSI YPOBHEU psijla OT OCHOBHOW TEHJECHIIMU. MeTon
BKJIFOYEHHUS (PaKTOpa BPEMEHH.

CucreMsl
SKOHOMETPUYECKHUX
ypaBHEHUU

CocrasJjieHue rioccapus.

KoncnexTupoBanue BONpocoB:

Bungsr CUCTEM 3KOHOMETPUUECKHUX YpaBHEHUH.
HesaBucumbie cucremsbl. PekypcuBHble cuctembl. CHUCTEMBbI
OJTHOBPEMEHHBIX (COBMECTHBIX) ypaBHeHUU. CTpyKTypHas
npuBeeHHAs PopMBI IKOHOMETpHUUecKoi Moaenu. [TpoGiembr
unentudukanui. KOCBeHHBIM W JIBYXINAroBBI  METON
HaWMEHBIINX KBaJpaToB, OOIIasi cXeMa alrOpUTMa PacdeToB.
TpexiuaroBslii METOJT HAMMEHBIIUX KBaApaToB. [IpuMeHeHue
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Ne | HaumeHnoBaHue paznena CTpykTypa BHEAyTUTOPHOI paboThI
n/n JUCHUTITUHBI

SKOHOMETPUYECKHUX MOJIEIIEN. Monens Kelinca
(cratuctuueckasi u quHamudeckas popmsl). Monxens Kieitna.

4. 3ananus AJs1 KOHTPOJIbHOH padoThI
(111 00y4aIMXCH 3204HOH (POPMBI)

Ha ocHoBaHuM npencTaBiIeHHBIX HU)KE JaHHBIX JUIS COOTBETCTBYIOIIETO BapHaHTA!

1.Onpenenuts nmapamerpbl ypaBHEHUs JUHEHHOM MHOXKECTBEHHOH PErpeccuu 1O METOIY
HaMMEHBIINX KBAIPaToB. /laTh SKOHOMHYECKYIO HHTEPIIPETAIHMIO TapaMeTpaM ypaBHEHHUSI.

2.Paccunrtarp mapHbie KO3GOUIHMEHTHI KOPPEIISIIHH.

3.0npenenuts KOdPPUIUEHTHI MHOKECTBEHHOW KOppesiiuu U AerepMmuHanuu. Caenarb
BBIBOJ] O TECHOTE CBSI3U pe3yiibTara ¢ (pakTopaMu U OOBSCHIEMOCTH BapUalliK pe3ysbTaTa.

4.0O1eHNTh 3HAUMMOCTh YpaBHEHHUSI MHOKECTBEHHOM perpeccuu ¢ nomouipio F-kpurepus
Oumrepa npu ypoBasix 3Hagumoctu o = 0,05 u a = 0,01. Cnenath BBIBOJ.

S.Ilomyunts  ypaBHEHHE perpeccud B  CTaHJapTU30BaHHOM  Macmutabe. Jlate
HSKOHOMHMYECKYI0O HMHTEpPIIPETAali0 TapamerpaMm ypaBHeHHUs. OuneHuTbh HWH(POPMATHBHOCTD
(akTOpPOB Ha OCHOBE YPaBHEHUS JIMHEHHON perpeccuu B cTaHAapTU3MPOBAHHOM MaciuTale.

6.PaccunTarh MHIEKCH MHOKECTBEHHOW KOPPEJSIHMUA U JIETCPMHUHALUHU Il JTHHEWHOTO
YPaBHEHMsI PETPECCUH B CTaHIapPTU30BAaHHOM MacIITabe.

7.ITpoBepUTH TUIIOTE3Y O TOMOCKEJACTUYHOCTH Psijia OCTATKOB C YPOBHEM 3HAYMMOCTH Ol =
0,05 (tect N'onadenna u Kyanara).

8.BbrunciuTh omnpenenuTens MaTpUibl MEeX(PakTOpHOH Koppemsiuu. Caenatb BBIBOA O
B3aUMHON KOPPETUPOBAHHOCTH OOBSICHAIOLINX IEPEMEHHBIX.

9.Br1Opats Hanboee 3HAYUMBIN (HaKTOP.

10. Beruucnuth OnEHKH KO GUIMEHTOB 01HO(DAKTOPHON JTMHEHHON MOJenH (B KauecTBe
¢dakropa mpUHATH Haubosiee 3HAYMMBIA (AKTOp) MO METOAY HaMMEHbIINWX KBaapaToB. JlaTh
HKOHOMHUECKYIO HHTEPIPETAINIO KO PUIIMEHTA PErPECCHU.

11. Onpenenuth KO3PPUIMEHTHI KOPPENALNU U AeTepMUHaluU. Clienarb BHIBOJ O TECHOTE
CBSI3U pe3yJsibTaTa ¢ (GaKTOPOM M 0OBACHAEMOCTH BapHalluu pe3yJbTaTa.

12. PaccunTath (akTOpHYIO, OCTAaTOYHYI0 W OONIYI0 IUCIEPCHH Ha OJHY CTeleHb
CBOOOBI.

13. OnleHUTH 3HAYMMOCTH ypaBHEHHS JMHEWHOW pPErpeccHH ¢ IMOMOIIbI0 F-kpurepwus
Owumnrepa npu ypoBasix 3Hagumoctu o = 0,05 u a = 0,01. Cnenath BBIBOJ.

14. Onpenenuth CTaHAApTHYIO OWIMOKY KO3 QUIMEHTa perpeccu, OLEHUTh €ro
3HAYHMOCTb.

15. Haiitu noBepuTeNbHbIA HHTEpBAI 1715 KO3 (UIMEHTa pErpecCuu.

16. OnpenenuTh CTAaHIAPTHYIO OMTUOKY MapaMeTpa @, OIICHUTh €ro 3HAYHMMOCTb.

17. Haiitu noBepUTENbHBIA HHTEPBAJ JJIs MapaMeTpa a.

18. CnenaTh BBIBOJI O 3HAYMMOCTH JIMHEHHOTO KO0d(h(DUITMEHTa KOPPETISIIHH.

KonrtponbHas paboTta 10JKHA COAEpKATh Pa3/Iebl:

1.0Onmcanme 3amaHus;

2.0mnucanue penieHusi KOHTPOJIbHOU paboTHI (10 ATanam);

3.M3noxeHne moTy9eHHBIX pe3yabTaToB.

BeinmonHeHue BBIYMCIEHUH TMPOU3BOAMTCS C TMOMOIIBIO KanbKyasTopa wmn IIK.
3ampemnaeTcss MCIOJNb30BaTh MakeT aHanmm3a MS EXcel, cnenuaiu3upoBaHHBIE MaKETHI IS
CTaTUCTHUYECKOTO W HKOHOMETPHYECKOTO aHalM3a JaHHBIX. Bce BBIUMCIEHUS JOJDKHBI
COIIPOBOXKIATHCS TMOAPOOHBIMU OOBSICHEHUSIMHU. be3 Hamuuusi Xoma pemeHus OTBET Jake
BEPHBI HE 3acUUTHIBACTCA. BBIUMCIEHUS MPOU3BOAATCS C TOYHOCTHIO 10 4 3HAKOB IOCIHE
3aMsTON.
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BapuaHTbl KOHTPOJIBHON pabOTHI

Bapuanr 1 Bapuant 2 Bapuant 3
< —~ < > < )
5|3 o 2 s ° < s o <
= [t} 5 = [t} 5 s 2 S o) s 9
= s 5 2 = S & S = 2= |EX B g s | =2
o o o o\ o o - o o) =
= =T =M o =T - 3 & =T - =
= o o o N o e o a, 1 = = O o o =y < = = \©
D) o E 1) « = . Q. E o) o S ~ o E o) IS S =~ A
o = e s 2 = S| &2 & = £ 2R =
= © < o A o < = ON O < | B
ol o = [N = o = A <8 < o = Al | 8 ®
2| 22| s 3 22| & |7ZF g2 s |7ZF
S g 5 < g ) S = )
/M o) Q. 2] =) g /M =) =N
e = = S = (=¥ o = o
= = 3 = = 2 = = 2
1| 1069,5 70,6 100,7 | 14117 91,8 137,0 1149 6,9 4,6
2| 1138,5 75,8 93,6 | 1513,3 93,5 127,3 166,5 9,0 4.4
3| 11910 76,9 91,7 | 1602,4 97,0 121,6 2214 9,2 49
41 1240,5 90,0 84,8 | 1615,1 102,3 111,5 325,4 11,2 54
5| 1351,5 90,7 91,8 | 1687,5 103,7 120,9 383,1 11,6 59
6| 1389,0 90,8 96,5 | 1754,6 103,8 126,9 4748 16,1 6,4
7| 1405,5 94,3 111,5| 18189 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 | 1799,0 137,0 142,5 683,7 18,6 7,9
10 | 15915 96,3 103,3 | 17654 137,0 140,6 872,1 19,0 8,7
11| 15945 97,8 109,7 | 1812,3 138,0 143,1 889,8 20,5 10,0
12| 1597,5 99,3 112,8 | 1810,3 138,6 148,5| 1015,2 22,2 11,0
13| 1599,0 100,4 1129 | 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 | 1969,5 141,3 115,3 | 2599,7 196,4 163,8 | 2145,2 41,1 22,4
Bapuanr 4 Bapuanr 5 Bapuanrt 6
P = ~ = P p
> < an > < s > < an
g 5 5 < S 5 < S =
= = 2 >§ = g >§ = 2 >§
= ot = o 3 = SQte] ot = H QO
= Z2g| 83| 88| 2¢| 8=| 52| 2| =] 52
=) g = . g2 s 8 = . 2 s 8 = g A
X o g, ™ o' 3 e g, ™ o 5 e g, = g g
Q o SIS S £ o S < s £ o S < s B
o o~ A o~ A Q= H o
S SE| g2 Exs| gE| 22| x| g8 a2 £z
2 ‘g s =X € s x X S s z X
o) = = o) = = o) =1 g~
= o < =8 ) < =% ) <
= = e = = o 2 = e
S | B s e |5 18 & | =5 |3
1 822,5 6,9 284,6 657,4 29,1 180,5| 13554 16,5 308,3
2 905,0 9,0 269,9 726,2 39,1 173,4 | 1323,3 23,3 298,4
3 975,4 9,2 266,8 787,0 40,6 173,4 | 1359,7 28,9 297,7
41 1094,1 11,2 254,3 886,5 50,3 166,3 | 1337,0 36,4 292,2
5| 12193 11,6 296,2 988,2 52,5 196,0 | 1593,1 41,9 366,3
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6| 14118 16,1 | 326,8| 1157,8 750 | 226,8| 1872,6 64,8 | 424,2

7| 1530,9 16,7 | 389,0 | 1256,7 78,6 | 2712 | 2264,5 84,1 520,1

8| 17217 179 | 267,2 | 14252 855| 187,6 | 15815 91,7| 3616

9| 2213,8 18,6 | 376,3| 1834,9 89,6 | 2705| 23750| 1082 | 518,5
10 | 2286,8 19,0 374,4| 1900,7 919| 2745| 24640| 133,1| 520,2
11| 2382,0 20,5| 4085 | 19812 99,3| 308,44 | 2809,4| 144,2| 5832
12 | 2450,3 22,2 | 4234 | 20386 | 107,8| 322,7| 30304 | 161,7| 6091
13| 3407,1 22,7 | 430,7| 28540| 1198 | 3296 | 31199| 1/0,1| 629,8
14 | 34558 241 386,8| 29155 | 128,7| 297,2| 28264 | 1946| 5725
15| 3826,5 251| 406,6 | 32318 | 134,7| 3224 | 31052 | 2073| 6037
16 | 3954,0 254 | 389,7| 3346,0| 136,7| 3115| 3057,8| 216,9| 5799
17| 42449 26,4| 4495]| 36076 | 143,0| 360,7| 3564,0| 250,8| 669,3
18 | 4563,5 305| 491,1| 3901,1| 170,2| 396,3| 39242 | 2609 | 796,3
19 | 5214,7 349 | 470,7| 4501,3| 206,0| 381,4| 38390 280,7| 7721
20 | 5334,1 41,1 | 4958 | 4633,7| 243,1| 401,8| 40745| 3016| 8172

42




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 |’ |2 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.

OrneHnBaHue 00yJarOMIMXCs MPOUCXOANT B COOTBETCTBUU CO CIIEAYIONIEH TabIuIei:

KonnuecTBo Ganios

Bun xoHTpONs min max
Ornpoc 1Mo TeMaM CEMUHAPCKUX 3aHSATUI 12 29,5
[TpoBepounas pabota Nel (1 oOyuaromux o4HoM Hopmer) 3 5
[TpoBepounas pabota Ne2 (111 0Oyyaromux o4Hoi Gopmer) 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 0AIIOB pEHTHHTA YHCIOBBIM OIIEHKAM IO UTOTaM OOyUYCHHS:

o 50 6amnoB — «HEe3aYTECHOY;

Ot 50 1o 100 OaJUIOB — «3aUTEHOY.

45




