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[Tanommuukosa TaresgHa JIeoHNMIOBHA.

JIOKTOp negaroruueckux Hayk, KaHauaaT (ru3nuKo-MaTeMaTHYeCKUX HayK, Po-
deccop. [loueTHbIi paOOTHUK BBICIIETO MPOPECCHOHATBHOTO 00pazoBanus PO.
Jupexrop nuncrtutyra pynnamentanbabix Hayk (MOH) ®I'BOY BO «Kyol ' TY ».

MapxkoB Buranuin Hukonaesuy.

JloxTop TexHnueckux Hayk. [Ipodeccop kadeaps nHOOPMAITMOHHBIX CHCTEM H
MPOTrPAMMUPOBAHUS HHCTUTYTa KOMITBIOTEPHBIX CUCTEM M HH(POPMAIIMOHHOM 6€3-
omacaHoctu (MKCullb) ®I'bOY BO «KyoI'TVY».



1 Henu u 3a1a4u U3yYeHUs] TUCHUIIMHBI.
1.1 Ileab ocBOeHUA TUCUUILIUHBI.

[enp n3ydeHus TUCIUTUITMHBI « JKOHOMETPUKAY OTPEeNIeHbI TOCYIapCTBEHHBIM 00pa3o-
BaTEJIbHBIM CTAHJIAPTOM BBICIIETO 00pa3oBaHus U cooTHeceHbl ¢ obmmmu 1emsimu OOIT BO mo
HaIpaBIIeHUIO MOATOTOBKH «[IpuknaaHas nHGOpMATHKa», B paMKaX KOTOPOH MPENOIaeTCsl JHC-
LMILIMHA.

enpro y4eOHON TUCHUIUIMHBI « DKOHOMETPHKA» SIBISETCS OOYYCHHE CTYJIEHTOB METO-
JIOJIOTMH U METOJIMKE TIOCTPOCHUS M TPUMEHEHHUST SKOHOMETPUUSCKUX MOJICIICH JJI1 aHau3a Te-
KY4ero COCTOSIHUSI W OIICHKHM TEPCIEeKTHUB pPa3BUTUS HSKOHOMHUYECKUX U  COIHMAIBHO-
SKOHOMHYECKUX CHCTEM.

1.2 3agaun AUCHUILINHBI.
OcCHOBHBIMU 33JlayaMU Kypca Ha OCHOBE CUCTEMHOI0 MOAX0/a SBISIOTCS:

— pacumdpeHue u yriryOJIeHue TEOPETUISCKUX 3HAaHUHW O KAYeCTBEHHBIX 0COOCHHOCTSIX DKO-
HOMHYECKHUX M COLMAILHO-3KOHOMHYECKMX CHCTEM, KOJIMYECTBEHHBIX B3aHMMOCBA3SIX U 3aKOHO-
MEPHOCTSIX UX Pa3BUTHSI,

— OBJIaJIEHHUE METOJIOJIOTUEH M METOAMKON MOCTPOCHHUS, aHAM3a U IPUMEHEHUSI YIKOHOMET-
pPUYECKHX MOJIEJIeH KakK Ui aHaIn3a COCTOSIHUS, TaK U JUIsl OLEHKH BapUaHTOB OyIyIIEero pa3Bu-
THS JAHHBIX CUCTEM;

— W3y4YeHHE HauOoliee TUIMHYHBIX SKOHOMETPUYECKHX MOJENeH U METOJOB, MONyuyeHHUE
HABBIKOB pa0OThI C HUMH.

— BbIpa0oTKa B mpolecce oOyueHHs HAaBBIKOB COCTABJICHUS MOCTAHOBOK 3aJay Ui MpHU-
KJIQJHBIX 3KOHOMHUYECKHX IPOIECCOB M COOTBETCTBYIOIIETO MH(DOPMAIMOHHOTO OOeCTeueHUs
JUTISL X PEIICHMUS.

ConepskarenbHOE HAMOJIHEHUE AUCIUIUIMHBI 00YCIIOBIEHO OOLIMMHU 3a7a4aMH B IMOITO-
ToBKe OakanaBpa. HayuHoili OCHOBOH AJisi TOCTPOEHUS MPOTPAMMBbI TaHHOW TUCIUIUIMHBI SIBJIS-
€TCsl TEOPETUKO-TIPAarMaTHIECKU MOAXO0 B OOYUCHHH.

1.3 MecTo AucCHMILUINHBI B CTPYKTYpe 00pa30BaTeILHOMH MPOrPaMMblI.

JuctunnmHa « JKOHOMETPUKa» OTHOCUTCS K 0a3oBoii wactu brokal "Jlucuumimasl (Mo-
nyiu)" yueOHOTo IJIaHa.

HNannas qucuurinHa (OKOHOMETpHUKa) OTHOCHUTCS K 6a30Boil yactu (b1) yueOHoro miana u
MMEET JIOTUYECKYIO M COAEPKATEIBHO — METOAUYECKYIO B3aUMOCBSI3b C IUCHUIUIMHAMHA OCHOB-
HOHM oOpazoBarenbHON Tporpammbl. [IporpamMma paccumTaHa Ha CTYAEHTOB, MPOCIYIIABIINX
KypC MaTeMaTU4YeCcKOro aHaiM3a, BKIIYaoUMi AuddepeHnnanbHoe 1 HHTErpajabHOE HCUHCIIe-
HUE, a TaKKe KypChbl JIMHEMHON anredpbl, METOJ0B ONTHUMAJIbHBIX PEIIEHUH, 3KOHOMHUYECKON
CTaTUCTHUKH, TEOPUU BEPOSTHOCTEN U MATEMAaTUYECKONW CTaTUCTHKH.

Marepuan Kypca mpeiHa3HaueH JUIsl UCIOJIb30BAHUS B AUCLUUIUIMHAX, CBSI3aHHBIX C KOJIM-
YECTBEHHBIM aHAIN30M PEATbHBIX SKOHOMUYECKUX SBJICHHUM, TAKUX KaK, HAPUMEp, MIPUKIIAIHAS
MHUKpO- U MAKpPOIKOHOMHUKA, MAPKETUHT U IpYyrux. Takke OH MOKET ObITh UCIOJIb30BaH B CIIEII-
Kypcax I0 aHaJIn3y BPEMEHHBIX PS0B, TEOPUHU CIyYalHBIX IIPOLECCOB, MATEMAaTUYECKUM MOJIE-
JM B DIKOHOMHKE, ONTHMAaJIbHOMY VIPABIEHUIO, METOJAaM IPOTHO3UPOBAHMS COLMAIBHO-
HKOHOMHUYECKUX CHCTEM, IPUMEHEHHIO METOJI0B TEOPUU BEPOSITHOCTEH B (PMHAHCOBOI MaTema-
TUKE, IPUHSITHIO PEIICHUN B YCIOBHUSIX HEONPEEIEHHOCTH.

[ToHATHS, MPUHINATIEI U METOJBI, U3YUYEHHBIE B 3TOM Kypce, OyIyT UCIOIB30BATHCS TPU
JaTbHEHIIEM U3y4eHHH MaTeMaTHKO-DKOHOMHYECKHX TUCIHIUIMH. B COBOKYITHOCTH HM3y4eHHE
3TOW JMCIMIUIMHBI TOTOBUT 00y4aeMbIX KaK K Pa3iIMYHbIM BH/AaM MPAKTHUECKOH SKOHOMHYECKOM
JEeATETBFHOCTH, TaK U K HAYYHO-TEOPETHIECKOH, MCCIIEI0BATEhCKON IESITEIbHOCTH.

Kypc «9xoHoMeTpuka» ynTaercs 0akaigaBpam 3-ro Kypca o0yueHus (5-it cemectp).



1.4 IlepeyeHnnb MIaHMPYeMbIX pPe3yJbTATOB O0y4eHHMs 1O AUCHHUILIMHE, COOTHECeH-
HBIX C IVIAHMPYEMBIMH Pe3yJIbTATAMH OCBOEHHUsI 00Pa30BaTeIbHOI NPOTrPaMMBbI.

N3ydyenne naHHOW ydeOHOW MUCHMIUIMHBI HAmpaBlieHO Ha (opMmupoBaHHe y oOydaro-
mmxcs oowenpogeccuonanvuvix komnerennuii (OIK)

No Nunekc Conepxanue B pe3ynbraTe u3yueHus yaeOHON NUCIUIUIMHBI 00y4a-
. | KoMIe- KOMIIETEHIINH OIIUECS JTIOJKHBI
| teHuuu | (WM €€ 4acTH) 3HATh YMeTh BJIaJIeTh
1. OK-3 CIOCOOHOCTBIO METO/IbI 110~ CTaBUTh LEJIU HC- | COBPEMEHHOM
KCII0JIb30BaTh CTPOEHHUS KO- CJIEIOBAHUS COIU- | METOJAMKOM MO-
OCHOBbI ~ DKOHO- | HOMETPHUUECKHUX | albHO- CTPOEHUS KO-
MUYECKHX 3HAHUM | MojieTiel 00BEK- | IKOHOMHYECKOM HOMETpHUYE-
B Pa3IMYHbIX | TOB U MPOILIEC- CUCTEeMBbI, JellaTh | CKUX MOJICNICH;
chepax JAesTeNb- | COB SKOHOMHKH, | MPEIBAPUTEIBHBIN | CTaTUCTHYE-
HOCTH HEe00X0IUMBbIE COJIepKaTEeNbHbIA | CKUMH METO-
YCIJIOBHS JJIs1 aHaJIM3 M Ha TpaK- | JaMUu U Ipue-
MIPUMEHEHHUS TUKE BbIOMpaTh | MAMH aHAIHM3a
SKOHOMUKO- HEOOXOAUMYIO SKOHOMUYE-
CTaTHUCTUYECKUX | CTATUCTHUECKYIO CKUX SIBJICHUU
METOJIOB JIJIs UH(POPMAITHIO; Y TIPOIIECCOB C
MOJICTTUPOBAHUS | aHAJTM3UPOBATH BO | IIOMOIIBIO
pa3BHUTHS 00b- B3aMMOCBSI3HM DKO- | CTAaHAAPTHBIX
€KTOB, MOZICJIel | HOMHUYECKHE fBIIe- | TEOPETUUECKUX
Y TIPOIIECCOB; HUS U TIPOLIECCHI MOJICIICH;
OCHOBBI IIOCTPO- | HAa MUKPO- U MaK- | HABBIKOM  HH-
€HUs, pacueTa u | POYpOBHE; TepIpeTanuu
aHaJli3a CUCTe- | CTOMTh HAa OCHOBE | pE3yJIbTaTOB
MBI CTATUCTHYE- | ONMUCAHUS SKOHO- | UCCIICAOBAHUI
CKUX MOKa3aTe- | MUYECKHUX MpoIec- | U CO3/aHUSA
JIeH, XapakTepu- | COB U SIBJICHUM MPaKTUYECKUX
3YIOIIUX Jes- CTaHJApTHBIE TEO- | PEKOMEHAAINU
TEIBHOCTH XO- pPETUYECKUE U DKO- | 0 WX TMpUMeE-
3SIUCTBYIOLIUX HOMETPHUUYECKHE HEHUIO
CyOBEKTOB Ha MOJIEJIN, aHATTU3H-
MHUKPO- U MAaKpO | poBaTh U COJIepKa-
YPOBHSIX; TEJILHO UHTEPIIpe-
TUPOBATh MOITY-
YEHHBIC pe3yJIbTa-
THI;
MPOTHO3UPOBATH
Ha OCHOBE CTaH-
JAPTHBIX TEOPETH-
YECKUX U IKOHO-
METPUIECKUX MO-
JIeTIed TTIOBEICHUE
SKOHOMHUYECKHUX
areHToB,
pa3BUTHE IKOHO-
MUYECKHX MPOIIeC-
COB W SIBJICHHI Ha
MaKpoO- U1 MHUKPO-
YpOBHE




Ne Nunexc Conepxanue B pe3ynbraTe u3yueHus yueOHON AUCHUIUIMHBI 00yYa-
LI KOMIIC- KOMIICTCHIINU omuecsa J0JIKHBI
TEHIUHU | (Ui e€ yacTH) 3HATH yMeTh BJIA/IETh
1IK-7 CIIOCOOHOCTHIO METO/bI BBIAB- BBIOpATh IKOHO- HaBBIKAMH  Op-
MIPOBOAUTH OIH- | JICHUS CBSI3€H U | METPUUECKYIO MO- | TaHU3ALUU HC-
CaHHuc IMpUKJIaa- TGHI[GHLII/Iﬁ pas- ACJIb IJId OIIhCa- CJICAOBAaHUA B
HBIX MPOLIECCOB U | BUTHUS COLIMATb- | HUS MPUKIATHBIX | paMKax 1o-
WH()OPMAIIMOHHO- | HO - IIPOLIECCOB; CTaBJICHHOMN
ro obecrneyeHusl | IKOHOMUYECKUX | BBIIOJHSATH MOUCK, | 3a/1a4H;
pelieHus pH- | IPOLIECCOB; cbop, aHanmu3 u HAaBBIKOM  BBI-

OCHOBHBIE HC-
TOYHUKH TOJTY-
yeHus1 OPHUIIN-
aJIbHBIX CTaTHU-
CTUYECKUX JaH-
HBIX;

OCHOBHBIE Me€-
TOABI 00paboT-
KU U

aHaJM3a rnep-
BHYHBIX CTATH-
CTUYECKUX JaH-

KJIaJHBIX 3aJa4

HBIX,
nHTepdeiic ma-
KETOB TIPHUKIIA]]
HBIX IPOrpaMm
JUTst paboTHI CO
CTaTHUCTUYECKU-
MU JTaHHBIMU

00paboTKy SKOHO-
MUYecKoil nHpop-
MaIiH CpeACTBaMU
o(ucHBIX IpHIIO-
YKEHUU U KOMIIbIO-
TEPHBIX CETEH;
PEJICTaBIATh
JTAaHHBIC YKOHOMH-
YECKOro XapakTepa
B

TEKCTOBOM,
Ta0JIMYHO

M U Tpadraeckom
BUJIC;
UHTEPIPETUPOBATD
pe3yabTaThl pacye-
TOB

O0opa MeTo/0B
U UHCTPYMCH-
Tapus I Tpo-
BEJCHHUS  WC-
CJICZIOBaHMUS;
METOJIaMH 00-
pabOTKH CTaTH-
CTHYECKHX
JIAHHBIX B Cpe-
JIe TIAKETOB
TPUKJIATHBIX
porpamm Jiist
paboTHI CO cTa-
TUCTUYCCKHMH
JTAHHBIMU.

2. CTpyKTYpa M cofepKaHue AU CUMIIIMHBI.

2.1 PacnpenesieHue TPyA0EMKOCTH JUCUMILIMHBI 10 BHAaM padoT.
Obmas TpyA0EMKOCTh AUCHUILIIMHBI cocTaBmsieT 5 3ad.ed. (180 uvacoB), ux pacmpenene-

HUE 10 BUJaM paboT MPeCTaBIeHO B TaOIUIe
(051 cmyoenmos ODO).

Bun yuebHoi paboTbl Bcero CemecTpbl
4acoB (uacer)
5
KonTakTHas padora, B TOM 4ncie:
AyIuTOpHBIE 3aHATHS (BCEro): 72 72 -
3aHsATHUS JIEKIIMOHHOTO THIIA 36 36 - - -
JlaGopaTopHble 3aHATHUS 36 36 - - -
3aHATHS CEMUHAPCKOTO TUMA (CEMUHAPBI, TPAKTHYEC-
CKUE 3aHSITHSA) i i i
HNnas koHTaKkTHasA padora: -
Kontposus camocrosarensHoil padotsl (KCP) 8 8 -
ITpomexxyrounas arrecranus (MKP) 0,3 0,3 -
CamocrosiTesbHasi padoTa, B TOM YHCJIe:
Kypcosas paboma - - - - -




IIpopabomxka yuebHnozo (meopemuuecxkoco) mamepuana 20 20 - -
Buvinonnenue unousudyanvhuix 3a0anuii (no02omoska 30 30 i i
coobwenull, npeseHmayuii)
Pechepam - -
ITonroToBKa K TeKyIeMy KOHTPOJIIO S) 5 - -
KonTpoas:
IToaroToBKa K 3K3aMeHY 447 447 -
OO0masi Tpy10eMKOCTh qac. 180 180 - -
B TOM YK CJie KOHTAKTHAsA 803 |803 | -
pabora
3a4. e 5 5 -

2.2 CTpyKTypa M CUMILIMHbI:

Pacnipenenenue BuoB yueOHOM pabOTHl U UX TPYAOEMKOCTH I10 Pa3jieiaM IUCIHUILIAHEIL.

Paznensl qucuuIuiuHbl, n3ydaeMeie B 1 cemectpe (ounas ¢hopma)

KomnaecTBo yacoB
Breaynu-
Ne HaumenoBanue pa3nenos Beero Ay;[:g(?gﬁaﬂ Topli,ag
pabota
JI 113 JIP CPC
1 2 3 4 5 6 7
1. | IlpeaMeTr SKOHOMETPHUKHU 6 2 2 2
2. | OCHOBBI TEOpPHUU BEPOSTHOCTH U MaTeMaTHye- 8 2 2 4
CKOM CTaTUCTUKHU
3. | AprOpHBIC METOJIBI TOCTPOCHHSI MOJICIICH 8 2 2 4
4. | Monenb apHO# perpeccuu 20 6 6 8
5. | Monens MHOXKECTBEHHOM pEerpeccuu U e ac- 27 8 8 11
MEKTHI
6. | ['eTepockemaCTUHYHOCTD U KOPPEISIHS 110 Bpe- 14 4 4 6
MEHU
7. | OG0O0IIeHHBIN METOJ] HAMMEHBIITNX KBaJIPaToB 14 4 4 6
8. | CroxacTuyeckue perpeccopsl 8 2 2 4
9. | lnnamuueckue YKOHOMETPHUUECKHE MOJIETTH 14 4 4 6
10. | Cucrembl B3aUMO3aBHCUMBIX YpaBHEHHH KaKk 8 2 2 4
HKOHOMETPHUYECKHUE MOJIEIH
Hmoeo no oucyuniune: 36 36 55

[Tpumeuanue: JI — nexuuu, 113 — npaktuueckue 3anstus / cemuHapsl, JIP — nabopaTopHsie 3aHs-

tusi, CPC — camocrosiTenbHast paboTa CTyAeHTa

2.3 Copaep:xanue pa3/iei0B TUCHUILINHBI:
2.3.1 3ansaATHS JIEKIIMOHHOT0 THIIA.

®opma
No HaunmenoBanue Coneprkanue pazaena TEKYIIETO
pasnena KOHTPOJIA
1 2 3 4
1 | [Ipeamer sxoHO- IIpeamer skoHOMeTpukH. Metononorus skoHomerpu- | K, O
METPUKU 4yecKoro uccienoBanus. OOmue NPUHIMITBI TOCTPOCHUS

N HUCIIOJIB30BAHUA DKOHOMETPHICCKUX MOI[eHeﬁ n MCTO-
JOB B 3KOHOMHYCCKHX HCCIICOIOBAHUAX. Marematuue-

6




CKasg M DKOHOMMYECKas MOAENb. TpH ThUa SKOHOMHYE-
CKHX JITaHHBIX: BPEMEHHBIE Ps/ibl, IEPEKPECTHBIE (CrOSS-
section) naHHbIe, IaHEIbHBIC TaHHBIE. KadecTBeHHbIC U
KOJIMYECTBEHHBIE IIEPEMEHHBbIE. JKOHOMETPUYECKUE
MOJIEJIN KaK OTOOpa)KeHHE 3aKOHOMEPHOCTEH pa3BUTHUS
nporecca (MOJAEIH LEHBI, CIIPOca U MPEII0KEHU U JIp. )
OKOHOMUYECKHH CMBICII KO3 PULIMEHTOB MOJIEIH.

OcHOBBI TEOPUH
BEPOSITHOCTH U Ma-
TEMAaTU4YECKOM CTa-
TUCTUKHU

Crnyyvaiinble COOBITHS U ClydyaifHble BeTHUUHBI. DyHK-
UM pAaCHpeAeIeHUs] M IUIOTHOCTH pPaclpeaeIcHUsl.
CoBMeCTHOE pacmpejielieHHe HECKOJIBKUX CIIydaiHBbIX
BenimunH. HopManeHOe pacnpezneneHue M CBSI3aHHBIE C

HUM - pacrpenesienue, pacnpeseienns CThIOIEHTa 1

Cuenexopa — ®urniepa, X OCHOBHbIE CBOMCTBA. [ 'eHe-
pajibHas COBOKYITHOCTh U BbIOOpKa. BriGopounoe pac-
npejeNeHre U BHIOOPOYHbIE XapaKTEPUCTHKH (CpeaHee,
JUcIiepcusi, KoBapuanus, Ko3(QQOUIIUEHT KOPPEIISIIH).
Craructuueckoe oreHruBaHue. TodeuHble OueHKu. JIu-
HEHHOCTh, HECMEIICHHOCTh, 3(()EKTUBHOCTh U COCTOS-
TEIbHOCTh OLEHOK. CBOWMCTBA BHIOOPOYHBIX XapaKTepu-
CTUK, KaK TOYEUYHBbIX OLICHOK. MHTepBajbHbIE OLICHKH,
JIOBEPUTEJIbHBIA MHTEpBal. J|OBEpHUTENBHBI HMHTEPBAI
JUIS MaTEMaTUYECKOTO OKUJAHUS U IUCIIEPCUH, OLIEHU-
BaEMBbIX M0 CIy4aliHON BBIOOpPKE U3 HOPMAaJbHOI'O pac-
MIpeeSICHHUS.

Craructudeckue BbIBObI U IPOBEPKA CTATUCTHUECKUX
runotes3. [Ipsimast u anpTepHaTuBHAs rUNoTe3bl. Omuo-
K# 1-r0 U 2-r0 poga. MOIIHOCTh CTaTUCTHYECKOTO KPH-
Tepusi. YpPOBEHb 3HAUMMOCTH W NPOBEpPKA THUIIOTE3BI.
JIByX- 1 OTHOCTOPOHHUE KPUTEPUH.

K,D

AnpropHBIE METO-
JIbI TOCTPOEHUS
MOZEeIIen

Koppensuuonnsiii ananu3s. [IpoBepka runores, cBsi3aH-
HBIX CO CTaTUCTUYECKOM 3HAYMMOCTBIO MAapHBIX KOI(-
¢GUIMEeHTOB Koppensiuu. MeToj aHalu3a KOoppelslu-
OHHOM MaTpuilsl. MeTosn 0oT60pa GakTOPOB C UCIIOJIB30-
BaHUEM KO03(duineHToB MH(OPMAIIMOHHONW E€MKOCTH.
YacTHble 1 MHOKECTBEHHBIE KOI(PPUIIMEHTHI KOppes-
117078

K, D

Moaens napHou
perpeccun

JIvHeitHas perpecCuoHHas MOJIEIb JIJIs ciyqasi OJTHOM
oOBsicHsmONIEH nepeMeHHON. TeopeTnueckas U BbIOO-
pouHas perpeccuu. JKOHOMUYECKasi HHTEPIIPETALIN
CIIy4aiiHOM coCTaBiiAroLIer. JIMHEMHOCTh perpeccuu no
NIEPEMEHHBIM U MapamMeTpaM. 3ajayda OlLleHUBAHUS I1a-
pametpoB. Merton HaumeHbImx kBaaparoB (MHK). Cu-
cTeMa HOpMaJIbHBIX ypaBHEHUIl U ee pemeHue. CBoii-
CTBa OLIEHOK NapaMeTpoB, noaydeHHslx 1o MHK. I'eo-
Metrpuueckas narepnperanus MHK. Pasznoxenne cym-
MBI KBaJ[paTOB OTKJIOHEHUH HA0JI0JaeMbIX 3HAaUEHU I
3aBHCHMOM MIEpEMEHHOM OT €€ BEIOOPOYHOTO CPETHETO.
Jucnepcuonnslii aHanu3. ' eoMeTpudeckas nHTEpIIpe-
tanus (Teopema [Iudaropa). CteneHb COOTBETCTBUSA
JIMHUU Perpeccuy umeromumes fauabiM. Koagdunment
JeTepMUHAIMU U ero cBOMCTBA. CBsA3b MEXIYy Kodphu-
IIUEHTOM JETePMHHALIUHN U KO3(PPUIIMEHTOM KOppesi-

K,D
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1. OCOOCHHOCTH PErpeccr, MPOXOIAIICH yepes
Hayauo KoopauHat. Beipaxkenue s ko3 duimenrta
HAKJIOHA U €r0 JUCIIEPCHU MIPH OTCYTCTBUU CBOOOIHOTO
yrieHa. HenmpumeHnmocTts K03 huimeHTa qeTepMmuHa-
LMY JUIsl OLEHKHU KayecTBa MOATOHKH perpeccuu. Bius-
HUE U3MEHEHHsI MaciiTaba u3MepeHus epeMEeHHBIX Ha
OILICHKHU KO3(D(PHUIIMEHTOB PErpeccuu U X AUCIIEPCHIL.
Perpeccus B IEHTpUPOBAHHBIX U HOPMUPOBAHHBIX II€-
PEMEHHBIX.

Knaccuueckas nuHeiiHas perpeccust Juisl ciiydasi OJHOU
oObscHsIOmEN epeMeHHoN. CTaTUCTUYECKHE XapaKTe-
PUCTHKH (MaTEMaTHYECKOE OXKHMJaHUE, TUCIEPCUs U
KOBapHalus) OLEeHOK mapamerpoB. Teopema ['aycca —
Mapkosa. IIpeanonoxxeHue 0 HOPMAIIBHOM pacIpejie-
JICHUU CIIy4alHOW OITMOKU B paMKax KJIaCCHYECKOM JIH-
HEHHON pEerpeccuu W ee ero ciueacrsus. [losepureins-
HbIE€ UHTEPBAJIbI OLIEHOK IIapaMEeTPOB U MPOBEpPKa TUIIO-
Te3 00 mx 3Haummoctu (t-tect). [IpoBepka amexkBaTHO-
ctu perpeccuu (F-tect). [Iporno3upoBanue mo perpec-
CHOHHOM MOJEIH U €ro TOYHOCTb. JlOBepUTENbHBII HH-
TepBaj JJIA IPOTHO3HBIX 3HaYeHU. Bunpl perpeccuon-
HBIX YypaBHEHHI, HamOojee YacTo HCIOIb3YEeMbIX B
IIPAKTUYECKUX MCCIIEeNOBaHUAX (JIMHENHas, CTeneHHas,
runepOonryeckas). .

Monens MHOXKeE-
CTBEHHOH perpec-
CHU U €€ aCIEKTHI

MHOKECTBEHHAsI JIMHEMHAsT PErpeccusi B CKAISIPHOU U
BEeKTOpHOU (hopmax. MeToa HaMMEHBIINX KBAJPATOB U
€ro reoMeTpu4eckas MHTEpHpeTanuss B MHOIOMEPHOM
cinydae. Cuctema HOpMajibHBIX ypaBHEHUN. MaTpuuHoe
BBIP@)KEHUE JUIsI BEKTOPA OLICHOK KO03(PULMEHTOB pe-
rpeccun (06e3 BbiBOAa). KoBapuannonHnas mMarpuia orie-
HOK K03(unmenToB perpeccun. HecmenieHHas orneHka
JUcriepcun ciayvaiiHoro useHa (0e3 JoKa3aTellbCTBa).
OrneHka KOBapMallMOHHOM MaTpUIbl OLIEHOK K03(h(du-
nUeHToB perpeccuu. Teopema ['aycca — MapkoBa s
MHO>XECTBEHHON JMHEWHON perpeccun. HopManbpHas
ciydaiiHas cocrasistomas. [IpoBepka 3HauMMOCTH KO-
3¢ (ULHMEHTOB U aJ€KBaTHOCTU PErpeccuu i MHOXKe-
CTBEHHOM JMHeHOH perpeccuonHON Mozaenu. Koapou-
[IUEHT MHOKECTBEHHOM JIeTEpPMHUHALIUU U KOIPPUIIEHT
MHOKECTBEHHOW JE€TepMHUHALNH, CKOPPEKTUPOBAHHBIN
Ha YHCIIO cTerneHel cBo0opl. CBsA3b MEXIY K0P PUIu-
€HTOM MHO>KECTBEHHOM eTepMUHaIMU U F- oTHOIIEHU-
eM. ['unoTe3b! 0 JINHEWHBIX OrPAHUYEHHUSX Ha I1apaMeT-
pbl. Mcrnonb30oBaHne KayeCTBEHHBIX OOBSCHSIOIIUX Te-
pemeHHbIX. OukTHBHBIE (dummy) NepeMEeHHbIE B MHO-
KECTBEHHOU IHMHEWHOW perpeccun. BimsHue BbiOOpa
0a30BOM KaTeropuu Ha WHTEpIpeTanuio KodpuuueH-
TOB perpeccud. CpaBHEHHE JABYX PETPECCUM C IOMO-
mpl0 (PUKTUBHBIX TepeMeHHbIX U Tecta Yoy (Chow).
AHaJIN3 CE30HHOCTH C MOMOIIBIO (PUKTUBHBIX MEPEMEH-
HBIX. MyJIbTHUKOJITIMHEAPHOCTh JaHHbIX. neanbHas u
IIPAKTUYECKAs] MYJIbTHKOJUIMHEAPHOCTh (KBa3UMYJIbTH-
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KOJUIMHEApHOCTh). TeopeTuueckue MOCIeACTBUS MYJb-
TUKOJUIMHEAPHOCTH JIJIsl OLIEHOK MapaMeTpOB Perpeccu-
OoHHOM Mojenu. HecTaOMIBHOCTH OIICHOK MapameTpoB
perpeccur M UX JUCIEPCUN MPU MAallbIX HW3MEHEHUSIX
UCXOJHBIX JAaHHBIX B CIy4yae MYJbTUKOJUIMHEAPHOCTH.
IIpu3Hakyu HamMuyus MYJIbTUKOJUIMHEAPHOCTU. MeTroasl
O0pBOBI ¢ MYJIBTUKOJUIMHEAPHOCTHIO (MMPUMEHEHHE Me-
TOJIa TJIABHBIX KOMITOHEHT, CMEIIEHHBIX METOJIOB OIle-
HOK). Ilepecnenuduxanus monenu (PpyHKIIMOHAIBHBIC
npeoOpa3oBaHus TEepeMeHHBIX). MckimodeHne oObsic-
HAIOIIEH MEePEMEHHOM, JUHEHHO CBSI3aHHOM C OCTallb-
HeIMU.  [IpoGiiema BBIOOpa «HAMITyYIIEH» MOJIEINH.
CBoiicTBa, KOTOPHIMH JIOJDKHA 0O0JaJaTh «XOpOoIas»
Mojzeb. Tumbl ommbok cnenudukanuu mozaenu. IIpo-
MyLIEHHbIE U W3JIMIIHUE NepeMeHHble. HempaBuibHas
¢ynkunonanpHas popma mozenu. CMmenieHre B OLICH-
Kax Kod((UIMEHTOB, BBHI3BAHHOE HEBKIIIOUEHUEM CY-
[ICCTBCHHBIX MIEPEMEHHBIX. YXYIIICHUE TOYHOCTH OIle-
HOK TIPY BKJIFOYEHUHU B MOJICITh M3JIHIIHUAX MIEPEMEHHBIX.
[TpoBepka rHmoTe3bl O TPYIIE U3JIUITHUX MTePEMEHHBIX
(3HAYMMOCTh YMEHBIIICHUS OCTaTOYHON CYMMBI KBaJipa-
ToB). Craructuka [lapOuna — YoTcoHa sl MPOBEPKHU
THIIOTE3bI O CYIIECTBOBAHUY YITYIICHHBIX IIEPEMEHHBIX.
[To maroBoe MCKIIOUYEHHE DPETPECCOpPOB HA OCHOBE t-
kputepus. CeleKTUBHBIE METOIBI MTOCTPOCHHS perpec-
cuu. IIponeaypbl momaroBoro UCKIOYEHUS U BKIIOYE-
HUS (AaKTOPOB B MOJIENIb. METO/I MOIIAroBoi perpeccuu
C UCTOJb30BaHUEM YACTHBIX KOA(P(PUIIMEHTOB KOppes-
117078

I'eTrepockenactuu-
HOCTb U KOppesi-
U 1Mo BpEMCHU

Hapymienue runore3sl 0 roMOCKEAACTUYHOCTU. DKOHO-
MUYECKHE MPHUYMHBI reTepockenactuyHoctu. Ilocnen-
CTBUSI T€TEPOCKETACTUIHOCTH ISl OLIEHOK KO3 uIu-
eHToB perpeccun MHK u mpoBepku cratucTudeckux
runore3. [loBeaenne rpaduka ocTaTKOB perpeccun Kak
npusHak rerepockenactuuHoctd. Tectwl Ilapka (Park),
I'neiizepa (Glejser), Tomndenna—Ksanara (Goldfeld-
Quandt), Bpeyma—Ilarana (Breusch-Pagan). ITpumene-
Hue ko3 dunuenta panrosoit koppensauu no Crnupme-
HY JUIsl TUarHOCTUKU retepockeaacTuyHocTu. Koppek-
Ul HA TreTepocKeqacTUYHOCTh. CTaHIapTHBIE OIINOKU
B (hopme Vaiira. [lonsitTue 00 aBTOKOppENALUU
CIIy4allHOM COCTaBJISIOLIEH. DKOHOMUYECKHE MPUYNHBI
aBTOKOppensunu. MHepuus 3KOHOMHUYECKHUX IoKa3aTe-
neii. [IpenBapurensHas 00paboTKa NEPBUYHBIX JTAHHBIX.
«[TayrnaooOpasusiity rddext. Kaxymascs aBTokoppe-
TS TIPU HEBKJIIOUEHUM B MOJEIb CYLIECTBEHHOM Iie-
pPEMEHHOM. ABTOPETPECCUOHBIM IMPOLECC NEPBOTO II0-
psaaka. IlocmeacTtBust HeydyeTa aBTOKOPPENSALUU IS
CBOICTB OLIEHOK KO3(PHUIIMEHTOB perpeccuu, MoayyeH-
Heix MHK. I'paduueckoe nuarHoctupoBaHue aBTOKOP-
pensuuu. Cratuctuka JlapOuna — YoTcoHa.

OO000IIEHHBIA Me-

O06o01eHHas perpeccuonHas Mojielib. TeopeMa AMTKe-
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TOJ HAUMEHBIINX
KBaJIpaToOB

Ha. B3Bemennsii MHK npu u3BeCTHBIX AuMcCHEpCHsX
CIIy9aiflHBIX COCTAaBIISIONIUX B Pa3JIMYHBIX HAOIIOJICHU-
sx. B3pemennslii MHK kak yacTHbBIN cirydail 0000111eH-
Horo MHK (6e3 nmokasarenncta). OrnieHUBaHUE KO3 (-
(DUIIMEHTOB MHOKECTBCHHOM JIMHEHMHOW pErpeccud B
YCIIOBUSAX TETEPOCKECTACTHYHOCTH TMPU HEHU3BECTHBIX
JIUCIIEPCUSAX  CaydalWHbIX —cocrtaBisrommx  (feasible
generalized least squares). OreHKa HEU3BECTHBIX JIHC-
nepcuii mo pesyiapraram TectoB Ilapka u I'neitzepa.
O606mennbit MHK it onieHKH KO3 QUITMEHTOB pe-
IpeccCUy MpH HAJIUYUU aBTOKOPPESAIUH U H3BECTHOM
3HaueHuM mnapamerpa p . [IpeoOpa3oBaHue MCXOAHBIX
nepeMeHHbIx, nospossitomee npumenuts MHK. Cos-
MECTHOE OLIEHMBAaHHUE KOA(PPHUIIMEHTOB PErpeccuu U ma-
pamerpa p TpH HATMYUU aBTOKoppemsun. OreHka
napaMerpa aBTOKOPPEINSIUUA 10 3HAYCHHUIO CTATHCTUKH
Hap6una — YorcoHa u K03pGUIUEHTY aBTOPErpPeccCUu
ocTtaTkoB. Merton moucka Ha cerke Xwuiapera — Jly
(Hildreth-Lu grid search procedure). ITpoueaypa Kox-
peitna —Opxkatta (Cochrane-Orcutt). JloctynHsiii 0600-
[IEHHBIN METOJ HAUMEHBIINX KBaJIPaToB.

CroxacThuyecKue
perpeccopsl

Croxactuyeckne perpeccopbl. [IpuumHBl W TOCTEN-
CTBHMSI KOPPEJIMPOBAHHOCTH OIIMOOK M PErpeccopoB.
JluneliHast perpeccusi B CIlydae CTOXAaCTHYECKHUX pe-
rpeccopoB. O6o061menue reopemsl ['aycca — MapkoBa Ha
CIy4yall CTOXaCTUYECKHX pEerpeccopoB (0e3 JoKa3aTelib-
cTBa). MeToJ MHCTPYMEHTAJIbHBIX NEPEMEHHBIX OLICHU-
BaHUSI MOJEJNEH CO CTOXAaCTHYECKHMMH DPErpeccOpamH,
COCTOATENIBHOCTh ~ OLEHOK.  JIBYyXIIAaroBblii  MeTOJ
HaMEHbIINX KBaaparoB. Tect Xaycmana. IIpuumnsl
U3MEHYMBOCTU CTPYKTYPBl MOJIETH U CHOCOOBI ee 0T00-
pakeHHs] B ypaBHEHUH perpeccuu. OUKTUBHBIC TEepe-
MeHHBIe ans  auddepeHmmanu  KodhHUIUEHTOB
HakJoHa. [lpencraBnenne wucxonHo uHGpoOpMaluu B
MOJIENIAX C MepeMeHol cTpykTypoil. IIpuembr oGHapy-
KEHHUST W3MEHYMBOCTH CTPYKTYpPBHI MOJIENHA W 3aKOHO-
MEpHOCTEH 3TOro mpolecca ¢ UCIOJIb30BaHUEM CTaTH-
yecko M JuHamuueckod uHpopmanuu. OcoOEHHOCTH
MHK B oneHkax Ko3(pGHUIHEHTOB MOJENIeH ¢ MepeMeH-
HOM CTPYKTYpOH.

K, D

JlnHamMuyeckue
3KOHOMETPUYECKHE
MOJIEJIN

Perpeccuonnsie nuHamuueckue mozenu. Jlaroseie me-
pPEMEHHbIE U SKOHOMHYECKHUE 3aBUCUMOCTH MEXIY pa3-
HOBPEMEHHBIMM 3HAUEHUSIMHU NEpEMEHHBIX. Mozens ¢
pacnpezieieHHbIMU JaraMu. Jlaru B 3aBUCHMBIX U He3a-
BHUCUMBIX IIEPEMEHHBIX. METO/bI OLIEHKH ONTHUMAJIbHOU
BEJIMYMHBI Jlara. TpyAHOCTH OLIEHOK MapaMeTpoB B MO-
JIENIAX C JIarOBBIMU IEPEMEHHBIMU (CMELIEHHOCTD Olle-
HOK Ko3(uuneHtoB, ux HedIP(EKTUBHOCTb U Ap.).
[Tonxon TunGeprena u Anbra (Tinbergen & Alt) k
OIICHKE MOJIeTIeN ¢ pacrpeesieHHpIMU Jlaramu. [Ipeo6-
pazoBanue Koiika. Monenbs ATMOH. ABTOpPErpecCUOHbIe
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MOJIeTHM KakK, KaK 3KBHUBAJICHTHOE MPECTaBICHUE MOJe-
Jel ¢ pacrnpenesieHHbIMU Jlaramu. OlleHHMBaHUE MOje-
Jed C paclpeiesieHHbIMU JaraMH: HEJIMHEWHBIA METOJ
HAaMMEHBIIINX KBaJPaTOB, METOJ] MAKCUMAJIBHOIO MpPaB-
JOTIOA00US, METOJ WHCTPYMEHTAJbHBIX MEPEMEHHBIX.
Oxujganue SKOHOMUYECKHUX areHTOB Kak IMpUYHUHA Jia-
TOBBIX MEPEMEHHBIX B MOAENsAX. Mojaenb 4YacTHYHOM
KOPPEKTUPOBKU. MoJieNb alanTUBHBIX OXKUJAHUN (MO-
nens runepundusmun Keiirana (Cagan)). Mogens 1o-
Tpebinenuss Ppuamana. ABTOKOPPEIAHS OIIUOOK CO
CTOXaCTHYECKUMU perpeccopamu. HecranuonapHsie
BPEMEHHBIE PSI/IbL.

10 | Cucremsl B3auMo- | OCHOBHBIE MPEANOCBUIKM CUCTEM B3aMMO3aBUCHUMBIX
3aBUCUMBIX YPaB- nepeMeHHbIX. CHUCTEMbI OIHOBPEMEHHBIX YPABHEHHUM Ha
HEHUH KaK DKOHO- | IpUMEpEe MOJEIHN CcIpoca U npemiokeHus. CTpyKTyp-
METPUYECKUE MO- Hasi ¥ TpUBEJCHHbIE (GOpMBI Mojenu. MarpuuHas 3a-
nenn IUCh CUCTEMbI OJIHOBPEMEHHBIX ypaBHeHuH. [Ipobiema

uaeHTUGUIIpYyeMOocTH. PanroBoe ycnoBue uiaeHTH(H-
nupyeMocTu ypaBHeHHUs. OJHOBPEMEHHOE OLICHUBAHME
PErpecCUOHHBIX ypaBHEHHUI. BHelIHEe He CBA3aHHbBIC
ypaBHeHHdA. OILcHMBaHME CUCTEM OJHOBPEMEHHBIX
ypaBHeHui: kocBeHHbli MHK, nByxmaroseii MHK,
tpexiaroBeiii MHK. PekypcuBHbIE cucteMbl MOJenei.
Hcnons3oBanue kiaccudeckoro u asyxmarosoro MHK
B OLIEHKE IIapaMEeTPOB PEKYPCUBHBIX MOJEIEH. DKOHO-
MHYECKH 3HAYUMBIE IIPUMEPBI CUCTEM OJHOBPEMEHHBIX
YpaBHEHUU.
K — komnokBuym; 3 —K3ameH
2.3.2 3aHATHSA CEMUHAPCKOI0 THIIA.
3asThsI CEMUHAPCKOTrO TUIIA HE NPEAYCMOTPEHBI.
2.3.3 JlaGopaTopHbIe 3aHATHS.
Ne HanmenoBaHue 1a60paTOpHBIX paboT Popwma Tekymero
KOHTPOJIA
1 3 4
1. |IIpenMeT S5KOHOMETPUKHU YcrHbli onpoc, TecTtNel
2. |OCHOBBI TEOpHH BEPOSITHOCTH U MAaTEMaTHYECKOU CTa- |YCTHBIHN OMpOC, pelIeHue 3a1a9

THUCTHKHU

Otuer o nabopatopHoit paborte

AnpuopHbie MeTOBI 0TOOpa PaKkTOPOB

Pemenue 3amay, oruer mo nabopa-
TOpPHOI paboTe, KOHTPOIbHAS pa-
6ota Nol

Mogens mapHoO# perpeccun

Pemrenne 3ama4, npakTUKo-
OpPUEHTUPOBAHHBIN MPoeKT Nel
TecTNe2

Moaens MHOXKECTBEHHOM perpeccuun n €€ aCrCKThbl

Pemienue 3a1a4, mpakTUKO-
OpPHEHTHPOBAHHBIHN MPOeKT No2
KOHTpOJIbHast paboTa Ne2

['eTepocke1acTUYHOCTD M KOPPENSALUS IO BPEMEHU

Pemenue 3amay, oruer mo nabopa-
TOpPHOHU paboTe

O06001IeHHBIN METO/T HANMEHBIIINX KBAPATOB

Pemenue 3amaq, oruer mo nabopa-
TOpPHOHU paboTe
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CroxacTHYeCcKHe PEerpeccopbl

VYcTHBIM onpoc, oTYeT 1o jJabopa-
TOpPHOHU paboTe

9. |/IluHamuuecKre 5KOHOMETPHUYECKHE MOCIH Pemenne 3a1a4, mpakTUKo-
OpPUEHTHUPOBAHHBIN MPoeKT No3
10. |CucTeMbl B3aMMO3aBUCHMBIX YPaBHEHUH Kak 9KOHO- | YCTHBIN ONpoC, peleHne 3a1a4d

MCTPUYICCKNEC MOACIIN

TectNe3

2.3.4 IlpumepHasi TeMaTHKa KYPCOBBIX Pa0doT (IIPOEKTOB)
KypcoBble paboTbl HE IPEYCMOTPEHBI.

2.4 IlepeyeHb y4eOHO-METOAUYECKOT0 Oo0ecneYeHHs JJIs1 CAMOCTOATEIbHO pPadoThI
00y4YAKOIIUXCS 10 TUCHHILINHE

Ne

Bun camocrosTenbHOU

HepequL y‘le6HO-MeTO,[[I/I‘ICCKOFO obecrieyeHus JAUCHUITIIMHBI

Marepuaa, MaTepuaia
yueOHOW 1 Hay4HOU
JHUTEPATYPHI,
IoAroToBKa K
CEeMUHApPCKUM
3aHATUAM

paboThI 110 BHITIOJIHEHUIO CAMOCTOSITEIILHON pabOTHI
1 2 3
[IpopaboTka u Meroauueckue ykazaHust ISl IIOATOTOBKYU K JICKIIMOHHBIM M CEMH-
MIOBTOpPEHHE HApCKHUM 3aHSTHSIM, YTBEP)KACHHBIC Ha 3aceaHnu Kadeapsl Ipu-
JIEKIIMOHHOTO KJIQJIHOM MaTeMaTUKHU (aKyIbTeTa KOMIIBIOTEPHBIX TEXHOJIOTHIA U

npukiaanoit marematuku @I'BOY BO «Ky6I'Y», mporokon Ne7 ot

18.04.2018 r.

MeTtoaudeckue yKa3aHus 10 BBIIOJIHEHUIO CAMOCTOSITEILHON pabo-

TBI, YTBEPK/ICHHBIC HA 3aceAaHnU Kadeaphl MPUKIaTHOW MaTeMaTH-
KH (paKyabTeTa KOMIIBIOTEPHBIX TEXHOJIOTUN U MPUKIATHON MaTeMa-
tuku PI'BOY BO «Ky6I'V», mporokon Ne7 ot 18.04.2018 r.

IToaroroBka k
71a00paTOPHBIM
3aHATHSIM

Meroandeckue ykazaHus MO BBIOJTHEHHUIO TaOOpaTOPHBIX padoT,
YTBEPKJCHHBIC Ha 3acelaHiK Kadeapbl MPUKIAIHON MaTeMaTHKH
(akynpTeTa KOMIBIOTEPHBIX TEXHOJIOTHIA U MPUKJIATHON MaTeMaTH-
k1 PI'BOY BO «KyOI'Y», npotokon Ne7 ot 18.04.2018 r.

IToaroroBska k
pelIeHuto 3a1a4 u
TECTOB

MeTtoanyeckue yKa3zaHus IO BBITIOJTHEHUIO CAMOCTOSITENTLHON pabo-

Thl, YTBEPXK/ICHHBIE Ha 3aceAaHnu Kadeapbl NPUKIaJHOW MaTeMaTH-
KH (haKyJIbTeTa KOMITBIOTEPHBIX TEXHOJIOTHI U TPUKJIaTHONW MaTeMa-
tuku PI'BOY BO «Ky6I'V», nmporokon Ne7 ot 18.04.2018 r.

IToxroroBka JOKIIaIOB

Meroanueckue ykazaHus IS IIOATOTOBKH 3cce, pedepaTos, Kypco-
BBIX paboT, yTBEp)KICHHbIE Ha 3acelaHNH Kadeapbl MPUKIATHON Ma-
TEMaTUKH (haKyJIbTeTa KOMITBIOTEPHBIX TEXHOJIOTHIA 1 TPUKJIIaTHON
matematuku I'bOY BO «Ky6I'Y», nporokon Ne7 ot 18.04.2018 r.

ITonroroBka K
PEILIEHUIO PaCUYeTHO-
rpaduyeckux 3a1aHui
(PT'3)

MeTtoanyeckre yKa3zaHHs IO BBITIOJHEHUIO pacueTHO-TpapUIECKUX
3aJJaHUi, YTBEpXK/IEHHbIE HA 3aceAaHnu Kadeapsl IpUKIaIHONW Ma-
TEMaTUKH (haKyJIbTeTa KOMITBIOTEPHBIX TEXHOJIOTHIA 1 TPUKJIIaTHON
matematuku @I'BOY BO «Ky6I'Y», mporokon Ne7 ot 18.04.2018 r.
MeTtoanyeckue yKa3zaHus 11O BBITIOJTHEHUIO CAMOCTOSITETbHON pabo-
Thl, YTBEPXK/ICHHBIE Ha 3aceAaHnu Kadeapbl NPUKIaJHOW MaTeMaTH-
KH (haKyIbTeTa KOMITBIOTEPHBIX TEXHOJOTHH U TPUKIIaTHOW MaTeMa-
tuku PI'BOY BO «Ky6I'V», nmporokon Ne7 ot 18.04.2018 r.

IToaroroBska k
TEKYIEMY KOHTPOJIIO

MeTtoanyeckue yKa3zaHus IO BBITIOJTHEHUIO CAaMOCTOSITETLHON pabo-

ThI, YTBEPXK/ICHHBIE Ha 3aceAaHnU Kadeaphl NPUKIaJHOW MaTeMaTH-
KH (haKyJIbTeTa KOMITBIOTEPHBIX TEXHOJIOTHI U TPUKJIaTHOW MaTeMa-
tuku I'BOY BO «Ky6I'V», nporokon Ne7 ot 18.04.2018 r.
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Y4eOHO-MeTOIMYeCKHe MaTepHalibl Ul CaMOCTOSTEIBbHONH pPabOThI OOydYaIOUIMXCS M3
Yrcila UHBAJIMJIOB U JIUL C OTPaHMYEHHBIMHU BO3MOXKHOCTAMU 3710poBbs (OB3) npenocrasistoTcs
B (hopMax, aJanTUPOBAHHBIX K OTPAHUYCHUSAM HX 3J0POBbS M BOCHPUATHS HH(DOPMAITIH:

Jlist 11 ¢ HapyIeHUSIMU 3pEHMSL:

— B [1€4aTHOW (hopMe YBEIMYCHHBIM HIPUPTOM,

— B (hopMe 3JIEKTPOHHOI'0 TIOKYMEHTA,

JIyist naL ¢ HapyIIeHUsIMU CIIyXa:

— B IIeYaTHOM ¢opme,

— B (popMe 2IIEKTPOHHOTO TOKYMEHTA.

Jlnist 11 ¢ HapyIEeHUsIMU OTIOPHO-/IBUT'ATENIBHOTO amapaTra:

— B mieyaTHoM hopme,

— B (hopMe 3JIEKTPOHHOI' 0 TOKYMEHTA,

JIaHHBIN TIepeueHb MOXKET ObITh KOHKPETH3UPOBAH B 3aBUCUMOCTH OT KOHTHHIEHTA 00Y-
YarOIUXCA.

3. O0pa3oBaTe/ibHbIE TEXHOJOTHH.

[Ipu peanuszanuu nporpammbl JUCHUILUIUHBI « DKOHOMETPUKA» UCIIOIb3YIOTCS Pa3IMyuHbIe
o0pa3oBaTesibHbIE TEXHOJIOTHH; ayIUTOPHbBIE 3aHATHUS IPOBOIATCS B BUJIE JIEKIMHA C IPUMEHEHU-
em 1K, mpoekTopa u/uiaM MHTEPAaKTUBHOW TOCKH, a TaKke JabopaTOpHBIX padoT. Ha mexmumsix
IpU M3JI0)KEHUM HOBOI'O MaTepuaia TaKkKe HMCIIOJIb3YeTCsl MHTepakTUBHas (opma MpOBEACHUS
3aHATHUS, @ IMEHHO — pa300p PKOHOMETPHUYECKUX MOJIENEH, 00CYKIEHNE aKTyaJlbHBIX HAy4HO-
UCCIIEIOBATEIbCKUX paboT Mo sKOHOMeTpHKe. JlabopaTopHble pabOThl MPOBOASTCA B KOMIIBIO-
TEpHBIX KJlaccaX, Ha KOTOPBIX B paMKaxX Kypca MpeayCMOTpeH pa30op MpaKTHUECKUX 3a/ad, Oc-
HOBAHHBIX HA pPEaJbHBIX CTATUCTMYECKUX [AHHBIX C HMCIIOJIb30BAHUEM IIaKETOB IPUKIIATHBIX
IIporpamm.

JUid M ¢ OrpaHUYEHHBIMU BO3MOXHOCTSIMHU 30POBbsI IIPELYCMOTPEHA OpraHU3aLMs
KOHCYJIBTAIIMM C UCIOJIb30BAHUEM IEKTPOHHOM IIOYTHI.

4. OueHoO4YHbIE CPeACTBA A/l TEKYLIEero KOHTPOJIA yCIIeBAeMOCTH H IIPOMEKYTOYHOM
aTTecTalMH.

4.1 ®oHA OLIEHOYHBIX CPEICTB /IS MPOBEeHHS TEKYIIEero KOHTPOJIA.
B pamkax maHHOTO Kypca MpeaycMOTPEHO MPOBEACHUE 2 KOHTPOIBHBIX PadoT, cravya 3 MpaKkTH-
KO-OPHUEHTHPOBAHHBI MPOEKTOB W TMPOBEACHHE TEOPETHUECKHUX OMPOCOB B (hOpME YCTHBIX
OMpOCOB U HamucaHusi TecToB. OCHOBHbIE (POPMBI TEKYLIETO KOHTPOJSI — 3allliTa MPaKTHKO-
OPUEHTHPOBAHHBIN MPOEKTOB, TPOMEKYTOUHOE TECTUPOBAHME U MPOBEPKA JOMAIIHUX 3a/IaHUM.
HeoOxonuMbpIMK yCITOBUSIMU 3aIUTHI IPAKTUKO-OPUEHTUPOBAHHBINA MPOEKTOB SIBJISIETCS BBINOJ-
HEHHOE U 0)OPMIIEHHOE B BHJI€ aHAIUTUYECKOTO O0TYETa IKOHOMETPHUECKOE HCCIIEI0BaHNUE.

BapuanT Oni1eTa Ha KOJIOKBHYMeE
1. [aiite onpenenenue 3¢p(heKTUBHOCTH OLICHKH IapaMeTpa.
2. Kaxue U3 HUXKenepeyrciaeHHbIX (akTopoB MpUBOAAT K cMeneHHocTh MHK-oneHok:
® TIETEePOCKENACTUYHOCTD;
® MYJIbTUKOJUIMHEAPHOCTH;
® [IPOIYIIEHHBIE CYIIECTBEHHBIE IEPEMEHHBIE;
e BKJIIOYEHHBIE HECYILIECTBEHHBIE IEPEMEHHBIE.
3. Tlepeuncnute ycnosus ["aycca-MapkoBa /15l THHEHHOM MTAPHOUW PETPECCHH.
4. Ecnu koadduuueHT ypaBHeHUs perpeccud [ CTaTUCTHYECKU 3HAYUM, TO
a) f+0;
b) f =0;
c) 0= <1,
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d) 5 =0
e) 16l =1

5. Jlis Mojenu mapHoit perpeccun ¥, = & + fx, + £, 0603naunm uepes a, b MHK-ouenku
napameTpoB &, 5. Ilycts ¢ — monoxwurenbHas KoHcTanta. O6o3HauuM ¥y, = ¢ ¥,. [lycTs
@y, by — MHK-ouenku napamerpoB ct4.f5; B Mojenu ¥y, = cty + %, + £,,. Boipasure

@, by uepez a, buc.

6. Jlana onenka perpeccuu In ¥, = 1.45 + 0.27x,, + 1.681n x,,, rue y — uena 3a xsapTupy,

X4 — TAPT, Xy, — IUIOIIAAD KBAPTHPHL JlaliTe nHTepIpeTanuio KO3 PUIHEHTOB.

7. OueHeHHas 3aBUCHMOCTh PacXxo0JIoB Ha XUJIUIIHOE cTpouTenbcTBo B CIIIA B 1977-2000
rojax (B MJpa. A0Jul.) oT BpeMenu t = 1B 1977 r., t = 2B 1978 1. U T.A. C y4eTOM ce-
30HHBIX (pakTopoB (d; = 1, eciu HaOIrOAEHME OTHOCHTCH K i-My KBapTany, uHaue 0),
umeer Bux: V, = 14 + 3d, + 4d; + 3d, — 0.5t. OueHuTe KUIKILHBIE PACXOIBI B IIEP-

BOM U BTOpoM KBapTase 1980 r.

BapuaHT THUIOBOI KOHTPOJIBHON paboThI (ATUTENFHOCTD HATUCAHUS 45 MUH)
1) Tlo reppuropusim Bosro-Bsitckoro, Lienrpansro-UYepHo3emHoro u [ToBomkckoro
paliOHOB M3BECTHBI JaHHBIC 3a HOSIOpH 1997T.

[ToTpebuTenbckue pacxo/sl Ha AyIly Hacene-
HUS, THIC. PYO.

Cpennsist 3apaboTHas 11aTa U BBIILIATHI CO-
IIMAJIBHOTO XapaKTepa, THIC. PYO.

302 554
360 560
310 545
415 672
452 796
502 777
355 632
416 688
501 833
403 577
208 584
462 949
368 888
399 831
342 562
354 665
558 705

1. Haiigure ko3 unmeHT napHoi Koppensuuu u copMyIupyiite runoresy o popme CBS3H.

2. PaccunraiiTe mapaMeTphl ypaBHEHHH JTHHEHHON, CTENICHHON 1 TUIIEPOOIMYECKON TapHOU pe-

rpeccu.

3. Hcnonb3yst KpuTeprUn KauecTBa arpoKCUMAIINY, BHIOEPUTE HAWITyUllIee ypaBHEHNE, OITHCHI-

Baromice HCCHCHyeMLIﬁ mnmponecc, Brruncaure CpC,Z[HI/Iﬁ KOB(I)(bI/II_II/IeHT 9JIaCTUYHOCTH.

4. PaccuuraiiTe MPOrHO3HOE 3HAUEHUE PE3yibTaTa, €CiIu MPOTHO3HOE 3HAaueHHe (pakTopa yBe-
muuntcs Ha 10% oT ero cpennero ypoBHs. OnpenenuTre JOBEpUTEIbHbBIN HHTEpBaJl IPOTHO3A.

Bapuant tunoBoi Tecta (IIUTENbHOCTh HanMcaHus 20 MUH)

1. CnyuaiiHas mepeMeHHas — 3TO MIePEeMEHHas,
a) UMeroIIas orpe/ieIeHHbIH Ha0Oop BO3MOXKHBIX 3HAUEHUII;
b) 3HadeHue KOTOPOIT HE MOXKET OBITH TOUHO TPEICKA3AHO;

C) MpUHUMAIOIIas J1I000€ U3 HETIPEPHIBHOTO Uara3oHa 3HaUYCHHI;
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d) umerommas HyJIeBOoe MaTEMaTHYECKOE OKUIaHKE;
€) BEpOATHOCTH MOSABJICHUS KOTOPOH CTPEMUTCS K HYIIIO.
2. Koadduument ypaBHEHUS perpeccuu MOKa3bIBaeT
a) BO CKOJIBKO pa3 U3MEHUTCS pe3yiIbTaT pH U3MEHEHHH (akTopa Ha | ex.;
D) Ha ckOJIbKO e/1. KI3MEHUTCS pe3yJIbTaT P U3MEHEeHHH (akTopa Ha 1 ex.;
C) Ha CKOJIBKO €Jl. U3MEHHTCS (paKkTop IMpH M3MEHEHHH pe3ynnbTaTa Ha | en.;
d) Ha cKOJIBKO % M3MEHUTCS Pe3yJIbTaT MPH u3MeHeHun (akropa Ha 1% ;
€) Ha CKOJIbKO % M3MEHMTCS (pakTOp IPU U3MEHEHUH pe3ynbTaTta Ha 1%.
3. Haiinure npenmnonoxxenue, sBIsIONMEeCS TPEANOCHIIKON KIACCHYECKON MOACIH
a) pe3yIbTHPYIOIIHUI ITOKa3aTeNlb U3MEPSIETCS B OPSIKOBOM MIKaJIe;
b) pe3ynbTHpyrONIMii TTOKA3aTeNb SBISICTCS KOJIMYECTBEHHBIM;
C) pPe3yIbTHPYIOIIHII [TOKA3aTeNlb H3MEPSIETCSI B HOMHUHAIBHOM IIKAJIE;
d) pe3ynbTupyoLIHii TOKa3aTeIb U3MEPSAETCS B TUXOTOMHYECKOM IIKAJIE;
€) pe3yIbTUPYIOIIHI [TOKA3aTeNlb MOXKET OBITh U KOJMYECTBEHHBIM, U KAUECTBEHHBIM.

A

4. OueHka £ 3HaueHUs NapaMeTpa MOJEIN [ SIBISIETCS HECMEILEHHOM, eCiu
a) f=p,

b) £ obnamaer HaMMEHBIICH TUCTIEPCUEH IO CPABHEHUIO C APYTUMH OLICHKAMH;

A

C) MaTeMaTH4ecKoe oXugaHnue [ paBHO [ ;

A

d) mpu n —> oo, BEpOSTHOCTh OTKJIIOHEHUsI [ OT 3Ha4CHUs [ CTPEMUTCS K HYJIIO;

o) |- p

<¢g

5. Jlns aHanM3a 3aBUCUMOCTH 1IEJIEBOM MEPEMEHHOM ¥ OT OOBSCHSIONICH TIEPEMEHHOM X TOJTy-
4YeHa BBIOOpKaA, cocTosimas u3 T=10 Habmo1eHui, 1 OpeIeIIeHbI CISAYIONINE TOKA3aTelu:

x= 20,7, )_/ =46,2; inyi =1120; fo =5023; Z y> =7891  Ilpenmomaraercs, 4To
3aBUCHMOCTB OIMCBIBAETCA CIEAYIOLIUM ypaBHEHHEM Y, = [ + B x,; + &,. HaiiTu:
a) OLEHKH napameTpoB S, u f,;
b) otienky aucnepcun OMUOKH;
C) OLICHKHU JMCIEPCUl OLIEHOK KO3(PPHUIIEHTOB;

d) mpoBepUTH CTATHCTHYECKYIO 3HAYUMOCTh KO3 (DUIIMEHTOB perpeccuu
€) K03 (PpUIMEHT AeTepMUHALINH.

4.2 ®oHJ OLIEHOYHBIX CPEACTB /ISl IPOBeAeHUsI IPOMEKYTOUHON aTTeCTALUH.
HeoOxonuMbIM ycliOBUEM OTJIMUHOM OIIEHKM Ha SK3aMEHE SIBJISIETCS MOJHOE BiaJIeHUE
TEOPETUUYECKUM MaTEPUAJIOM, MOATBEPKACHHOE B TEYEHHE CEMECTPA Yy4aCTUEM B YCTHBIX OIPO-
cax M c/ade TeCTOB, C/lada BCEX OTYETOB Ja0OpPAaTOPHBIX pabOT B TEUEHHE CEMECTPA U OTIINYHO
BBITOJIHEHHAsI 9K3aMeHaIMoHHast paboTta. HeoOXouMbIM ycaoBHEM XOpOILei OLEHKH Ha JK3a-
MEHE SIBJIETCS] TBEPJOE 3HAHHE OCHOB Kypca M XOPOILIO BBINOJIHEHHBIE YK3aMEHAIIMOHHOE 3a]1a-
HUE.

IIpumepHBIii IepeYeHb BONPOCOB /IS MOATOTOBKH K 3K3aMeHY.

1. IIpenmer s3xoHOMETPUKHU. MeTO10JIOTHSI SKOHOMETPUUECKOTO UCCIIEIOBaHUS

THUIBI P)KOHOMETPUUECKUX JaHHBIX U S3KOHOMETPUYECKUX MOJAEIEH.

3. Br10opouHbIe XapaKTEPUCTUKH (CpeaHee, MUCTepcusi, KoBapuamus, koddgduunueHt kop-
PEIISIIIIN)

4. CBolicTBa OILICHOK apaMeTpoB (HECMEIIEHHOCTh, 3() PEKTUBHOCTD, COCTOSATENLHOCTB)
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10.

11.
12.
13.
14.
15.
16.
17.
18.

19.
20.
21.
22.
23.
24.
25.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.
36.

37.
38.
39.
40.
41.
42.
43.
44,
45.
46.

47.
48.

49.

Craructuyeckast mpoBepKa runoTes. Y poBeHb 3HAUMMOCTH U IIPOBEPKA TUIIOTE3.

[Tapuas nuneitnas perpeccusi. MHK oneHkn mapamMeTpoB, UX CBOMCTBAa M MHTEpIIpETa-
usl.

XapakTepuCTUKHA U KPUTEPUHU KaueCTBa MAPHOW JIMHEHHON perpeccum.

CaoticTBa K03 HIIMEeHTa KOPPEISIIAK TTApPHOW PErpecCUy U €ro CBs3b ¢ KodhduimeH-
TOM JI€TEPMHUHALINH.

JloBepuTenbHbIE HHTEPBAJIbI U1 3aBUCUMON ITIEPEMEHHOM.

JIuHeHOCTh perpeccuu 1o NEpeMEeHHbIM M napaMerpaM. HenuneilHsle Monenu, cBOIS-
LIUECS K TUHEHHBIM.

JIluneapusyemble MoeIH nyTeM Jorapudmuposanus. KosduiueHnTs! 31acTUHYHOCTH.
Mopenu, TuHeapu3yeMble 3aMeHON iepeMeHHbIX. Koa(hhUIMEeHThI 21aCTUHYHOCTH.
[TpousBoacTBennas pynkius Koooa-/lyrnaca.

Knaccuueckas nuHeitHas MHOxkecTBeHHas perpeccuu (KJIMP).

Onpeneneane MHK-onieHOK k03¢ HHUIIMEHTOB B MaTpUUHOH (opMme.

KoBapuanuonHast MaTpuIia OI[eHOK ITapaMeTPOB U KOBAPHAIIMOHHAS MaTPHUIlA OIIUOOK.
Teopema ["aycca-MapxkoBa. CoiicTBa K03(h(hUIIUEHTOB perpeccuu.

Koo duuument nerepmunanuu KIIMP, ckoppekTrpoBaHHBI KO(DGUIHEHT AeTepMUHA-
LUU.

Bunbel runores 06 orpaHu4eHUX Ha MapaMeTpbl MHOKECTBEHHOM PErpeccuu.
Nutepnperanns k03 PpHUIHEHTOB MHOKECTBEHHON PErPECCUH.

XapakTEepUCTUKH U KPUTEPUU Ka4eCTBA MHOKECTBEHHOM JIMHENHON PErpeCcCU.

Meton ananu3a KOppeIsLMOHHON MaTPHULIBL.

Merton nmoka3zaTeneil nHOPMAIMOHHON EMKOCTH.

AmnoctepruopHble METO/1bl 0TOOpa (PAKTOPOB: METO/IbI UCKITIOUYEHUS.

ArmnocTepruopHbIe METOJIBI 0TO0pa (PaKTOPOB: METO/ CEJIEKITUU.

[Tpo6GiieMa MyJIBTUKONIMHEAPHOCTH HE3aBUCUMBIX IIEPEMEHHBIX .

MeTto1bl OnIpeieNeHns U yCTPaHEHUSI MYJIbTUKOJIMHEAPHOCTH.

Bu bl HEKOIMYECTBEHHBIX IEPEMEHHBIX.

Mogenu ¢ GUKTUBHBIMU IIEPEMEHHBIMU.

MonenupoBaHue cIBUra KOHCTaHThI U CABUTA KO PUIIMEHTa HAKJIOHA.

[TocnencTBust HeNpaBUIBHOH crieU(pHUKAIIMA MHOXKECTBA PErPECCOPOB.

Kputepun BbI00Opa MHOKECTBA PETPECCOPOB.

CpaBHeHUE HEBIIOKEHHBIX MOJEIEN.

TectupoBanue pyHkuroHaIbHON Qopmbl Mozenu. Tect Pamces.

CpaBHeHue nuHeiHoi u norapudmuyeckoit moaeneit. Tect bokca-Kokca. PE-tecr.
OneHka mapaMeTpoB PETPECCHMOHHOM MOJENM TpU HapylieHuu ycnoBui [aycca-
Mapxkoga.

JIMP ¢ retepockeacCTHYHBIMUA ONIHOKAMHU (TIPUYHUHBI, TIOCIICICTBHS).

ITpumeps! ycTpaHEHUE reTEPOCKENACTUHUHOCTH

OO6HapykeHue reTepocKe1acTUIHOCTH. TecT paHroBoit koppensauun CriupmeHa.
OO6Hapy:xeHue rerepockenactuyocty. Tect Ilapka u I'neitzepa.

Ob6napyxenue rerepockenactuaHocT. Tect onadensna-Kanara u Yaiita.
Oo6napyxenue rerepockenactuaHocT. Tect bpeyma-Ilarana.

[TocTpoenne Mojienel npu repepocKeIaCTHIHOCTH.

JIMP ¢ aBTOKOppENMUPYIOIUMH OUTHOKaMHU (TIPHYHHBI, TIOCIIEICTBHS).
ABTOpErpeccHoHbIN MPOIECC MTEPBOTO MOPSIIKA.

Bsemennsiii MHK nipu M3BECTHBIX OUCHEPCUSAX CIyYalHBIX COCTABIAIOLIMX B pa3iany-
HBIX HAOJIOAECHUSIX.

JocTynHblit 000011IeHHBIN METOJT HAMMEHBIINX KBaJIPaTOB.

MeTon MHCTpYMEHTAIbHBIX MEPEMEHHBIX OLICHWBAHUSA MOJIEJEH CO CTOXACTUYECKUMU
perpeccopamu

Mogens ¢ pactipeeIeHHBIMU JIaraMH.
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50. Cucrembl OJHOBPEMEHHBIX YPAaBHEHHI Ha MPUMEPE MOJIENIH CIIPOCa U TPETIOKEHHS.
51. OneHrBaHME CHCTEM OJTHOBPEMEHHBIX ypaBHeHUH: KocBeHHBIT MHK.

Kpurepun BpICTaB/1eHUS OLCHOK.

OneHka «OTJIINYHOY:

— CHUCTEMaTH3UPOBaHHbIC, ITTyOOKHE U NOJHBIE 3HAHUS 110 BCEM pas3zeiaM JUCLUIUIMHBL,
a TaKKe 110 OCHOBHBIM BOIPOCAM, BBIXOSIINM 3a MIPEEbl yueOHON IPOrpaMMBl;

— TOYHOE UCIOJIb30BaHUE HAYYHON TEPMHUHOJOTMU CUCTEMAaTUYECKH I'PAMOTHOE W JIOTH-
YECKHU MTPABUIILHOE U3JI0KEHHUE OTBETA Ha BOIIPOCHI,

— 0e3ynpevHoe BJIaZIcHUe HHCTPYMEHTapueM y4eOHON JUCLUIUINHBL, yMeHue ero 3¢ dex-
THUBHO HCIIOJIB30BATh B [IOCTAHOBKE HAYYHBIX U IIPAKTHUYECKUX 3a/1a4;

— BBIpa)KE€HHAsI CIIOCOOHOCTbh CAMOCTOSITEIILHO U TBOPYECKU PeIIaTh CIOKHBIE TPOOJIEMBbI
Y HECTaHJapTHBIC CUTYALUH;

— IIOJIHOE U TITyOOKO€ YCBOEHHE OCHOBHOM U JIONOJHUTEIBHOM JINTepaTypbl, PEKOMEH10-
BaHHOH y4eOHON MPOrpaMMOii MO JUCHIUIUINHE;

— YMEHHE OPHEHTHPOBATHCS B TEOPUAX, KOHLEMUMIX U HANPaBICHUAX IUCLUIUIMHBI U
J1laBaTh UM KPUTHYECKYIO OLICHKY, UCIIOJIb3Ysl HaAyYHbIE JOCTHKECHUS APYTUX JUCLUIUIMH;

—TBOpYECKasi CaMOCTOATENbHAs padoTa Ha MPaKTHYECKUX/CEMHHAPCKUX/Ta00paTOPHBIX
3aHATHUSIX, AKTUBHOE y4acTHE B TPYIIIOBBIX OOCYKIEHUSX, BBICOKUN YPOBEHb KYJIBTYpPbI UCIIOJ-
HEHUS 3aJIaHU;

— BBICOKUH YpOBEHb C)OPMHPOBAHHOCTH 3asIBIICHHBIX B paboueil mporpaMme KOMITETEH-
LU,

OneHka «xopouo»:

— JIOCTaTOYHO IIOJIHBIE U CUCTEMAaTU3UPOBAHHbBIC 3HAHUSA 110 JUCLUILINHE;

— YMEHHE OPUEHTUPOBATHCS B OCHOBHOM TEOPHUAX, KOHLEIUAX U HAIIPABICHUAX JUCLIH-
IUIMHBI U 1aBaTh UM KPUTUYECKYIO OLIEHKY;

— WCIIOJb30BaHUE HAY4YHOW TEPMMHOJIOTUH, JIMHTBUCTUYECKH W JIOTMYECKU IPABUIIBHOE
U3JI0’KEHHE OTBETA Ha BOIIPOCHI, YMEHHUE /IeJaTh 00OCHOBAHHBIE BBIBOIbI;

— BIIQJICHUE UHCTPYMEHTApPUEM 110 JUCLUIUIMHE, YMEHHE €ro HCIO0JIb30BaTh B IOCTAHOBKE
U pelIeHUH HayYHbIX U Npo(ecCHOHaNbHbIX 3a/1a4;

— YCBOEHHE OCHOBHOM M JIOMOJHUTEIBHOW JUTEpPaTyphbl, PEKOMEHIOBAHHOW y4eOHOM
[IPOrpaMMOM MO JUCLUIIIINHE;

— camocTosITeNbHas paboTa Ha MPAKTHUUYECKUX 3aHATUAX, YIacTHE B IPYIIOBBIX 00CYX-
JIEHUAX, BBICOKUN YPOBEHb KYJIbTYpbl UCIIOJHEHUS 3a1aHN;

— CpeAHMI ypoBEHb CPOPMHUPOBAHHOCTHU 3asBJIIEHHBIX B paboyeil mporpaMme KOMIETEH-
UH.

OneHka «y10BIETBOPUTEIBHO»:

— JI0CTATOYHbII MUHUMAaJIbHBIN 00bEM 3HAHUN N0 AUCLUIIINHE;

— YCBOCHHE OCHOBHOM JIUTEPATYPhI, PEKOMEHIOBAaHHON Y4E€OHOU MTPOrpaMMOoii;

— YMEHHE OPHUEHTHPOBATHCS B OCHOBHBIX TEOPHUAX, KOHILEMUUAX M HAIPABICHUAX I10
JUCLHUIIJIMHE U AaBaTh UM OLICHKY;

— WCIOJb30BAHUE HAYYHOU TEPMHUHOJIOTMM, CTHIIMCTHUYECKOE U JIOTHYECKOE U3JI0KECHHUE
OTBETA Ha BONPOCHI, YMEHUE JI€TaTh BBIBOJbI O€3 CYIIIECTBEHHBIX OIIMOOK;

— BJIQJICHUE MHCTPYMEHTapueM y4eOHOW AMCUUIUIMHBI, YMEHHE €r0o HCIOJIb30BaTh B pe-
IIEHUW TUIOBBIX 3a/1a4;

— YMEHHE 101 PyKOBOJCTBOM IIPENIOAABATEINS pellaTh CTaHAAPTHLIE 3a1a4H;

— pabora 1moj; pyKOBOACTBOM IPENOAaBaTeNsl Ha MPAKTUUYECKUX 3aHATHUAX, JOMYCTUMBII
YPOBEHb KYJIBTYPBI UCIIOJTHEHUS 3a1aHU;

— JIOCTATOYHBI MHUHUMAJbHBIM ypOBeHb CHOPMUPOBAHHOCTH 3asBJIEHHBIX B paboueit
IIporpaMmme KOMIIETEHLIUHN.

OrneHka «HEeyI0BIETBOPUTEIHHON:

— (pparmMeHTapHBIC 3HAHUS MO JUCLUIUINHE;
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— OTKa3 OT OTBETa (BBIOJIHCHUS TUCEMEHHOU PaboThl);

— 3HaHUE OTAEIbHBIX UCTOYHUKOB, PEKOMEH/I0BaHHBIX YU€OHOH MpOrpaMMoi mo AuCIH-
IUIMHE;

— HEyMEHHUE HCII0JIb30BaTh HAyYHYIO0 TEPMUHOJIOTHIO;

— HaJM4Yue rpyObIX OMIMOOoK;

— HU3KHUM ypOBEHb KYJIbTYphl UCIIOJIHEHUS 3a/laHUi;

—HHU3KUH YpOBEHb C(HOPMUPOBAHHOCTH 3asBJICHHBIX B paboyeil mporpaMme KOMITETEHITHIA.

O1eHOUHBIE CpeNICTBA AJISl MHBAINIOB U JIUIL] C OTPAaHUYEHHBIMU BO3MOKHOCTSIMH 3710PO-
BbsI BRIOMPAIOTCS C yUYETOM MX MHIAMBUAYAIBHBIX IICUXO(PU3NIECKUX OCOOCHHOCTEH.

— IIpY HEOOXOIMMOCTH MHBAJINAAM M JIMLIaM C OIPAaHUYEHHBIMU BO3MOKHOCTSIMH 3/10pO-
Bbs [IPEIOCTABIIAETCS JOIIOJIHUTEIBHOE BPEMsI ISl IOATOTOBKM OTBETA HA 3K3aMEHE;

— IIPU MPOBEJICHUH MPOLEAYPHI OLICHUBAHUS PE3YyIbTaTOB O0YyUEHHs MHBAIUIOB U JIULL C
OTrpaHMYEHHBIMU BO3MOXHOCTSIMHU 3/10pPOBbsl IIPEAYCMATPUBAETCS HUCIIOJI30BAHUE TEXHUUECKUX
CPEeACTB, HEOOXOIUMBIX UM B CBSI3U C UX MHAWBUIYAIbHBIMA OCOOEHHOCTSIMH;

— IIpU HEOOXOAUMOCTH JJIs1 00YHAIOIIUXCsl C OTPAHUYCHHBIMH BO3MOKHOCTSIMH 37I0POBbSI
U MHBAIMJOB IpOIEypa OLIEHUBAHUS PE3ylbTaTOB OOYyUEHMs IO AUCLUILUIMHE MOXET IPOBO-
JUTHCS] B HECKOJIBKO 3TaIlOB.

IIponienypa onieHMBaHUs PE3yJIbTATOB OOYYEHMs MHBAIMIOB U JIUIL C OrPaHUYEHHBIMU
BO3MOXXHOCTSIMHU 3/10pOBbsl IO AMCLMILIMHE (MOJYJIIO) MPEIyCMaTPUBAET MPENIOCTABICHUE UH-
dopmanuu B popMax, aJaliTUPOBAHHBIX K OTPAHUYECHUSAM UX 3/10pPOBbs U BOCIPUATHS UH(OpMa-
UM

JUist I ¢ HapyILIEHUSIMU 3pEHMSL:

— B I1€4aTHOW (hopMe YBEIMYCHHBIM HIPUPTOM,

— B (hopMe 3JIEKTPOHHOT'O IOKYMEHTA.

JIist AL ¢ HapyHIEHUsIMU CIlyXa:

— B IIeYaTHOM ¢opme,

— B (popMe 3JIEKTPOHHOT'O IOKYMEHTA.

JUist 11 ¢ HapyIeHUsIMU OTIOPHO-/IBUTATEIBHOTO anmapaTra:

— B mieyaTHoOU hopme,

— B (hopMe 3JIEKTPOHHOI 0 TIOKYMEHTA.

JlaHHBIN MepeueHb MOXET ObITh KOHKPETU3UPOBAaH B 3aBUCMMOCTU OT KOHTUHIE€HTa 00Y-
YAIOIIUXCS.

5. IlepeyeHb OCHOBHOM M JOMOJHHUTEILHOW y4eOHOH JHTEPaTypbl, HEOOXOAUMOM

JJI51 OCBOEHHS TUCHUILINHBI.

5.1 OcHoBHasi TuTEpaTypa:

1. Hosukos, A.1. JxoHnoMeTpuka: YueOHOe mocoOue ais OakaaaBpoB [ DIIEKTPOHHBIN pecypce] :
yue0. mocoone — IekTpoH. naH. — Mocksa: Jlamkos u K, 2017. — 224 c. — Pexum no-
cryma: https://e.lanbook.com/book/93399

2. Vmxun, B.5. DxoHOMeTpUKa: YUeOHUK [ DNEeKTPOHHBIN pecypc]: yued. — DIeKTpoH. JaH. —
MockBa:  JlamkoB u K, 2017. — 564 c¢. — Pexum  nocryna:
https://e.lanbook.com/book/93414.

3. Banenmunos, B.A. JxoHomeTpuka: [IpakTiukyMm [DIeKTpOHHBIH pecypc] — DJIEKTPOH. JaH.
— MockBa: JlamkoB u K, 2016, — 436 c¢. — Pexum gocryna:
https://e.lanbook.com/book/77297

4. Bype, B.M. Metonb! npukiagHoii craTucTiku B R u Excel [DnexTponHbIi pecypce]: yueb. mo-
coome / B.M. bype, E.M. Ilapununa, A.A. CemakoB. — OnekTpoH. gaH. — CaHKT-
[TerepOypr: Jlanb, 2018. — 152 ¢. — Pexxum nocryma: https://e.lanbook.com/book/104938

5.2 JlonosiHUTEIbHAS JIUTEPATypa:
1. Bockobounuxos, FO.E. Jxonomerpuka B Excel: mapHble 1 MHOKECTBEHHbIE PEIPECCUOHHBIE
MoJienH [DneKTpoHHBINH pecypc]: yuebHoe mocobue / FO.E. BockoOOHHUKOB. — DIEKTPOH.
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nan. —  Cankrt-IletepOypr: Jlawp, 2016. — 260 c¢. — Pexum pgocryna:
https://e.lanbook.com/book/87571

2. Sxosnes, B.I1. DxoHomeTpuka [DnekTpoHHBINA pecype]: yueonuk / B.I1. SlkoBneB. — Dnek-
TpoH. nmaH. — MockBa: JlamkoB u K, 2016. — 384 c¢. — Pexum pgocryna:
https://e.lanbook.com/book/70602

3. Dxonomerpuka (0a3oBbIii ypoBeHb). Econometrics (basic level) [DmekTponHBI pecypc]:
yuebHoe mocobue / A.H. I'epacumoB [u ap.]. — Dnekrpon. naH. — Cankr-IlerepOypr: Jlansb,
2018. — 144 c. — Pexum mocryma: https://e.lanbook.com/book/106882

4. DKOHOMETpHUKA: Y4eOHUK /i cTyneHToB By30B / [lox pen. .W. EnuceeBoii, — M.: IIpocnexr,
2010. — 288 c. ISBN 9785392009220.

5. Jloyeepmu K. BBeneHne B 5JKOHOMETPHKY: y4eOHUK I CTYACHTOB SKOHOMUYECKUX CIIEIIH-
anpHOCTeH By30B / K. Jloyreptu; Hay4. pea. nep. O.0. 3amkoB — u3z. 3-e. — M.: UHOA-M,
2009. — 465 c. ISBN 9785160036403.

6. [IpakTHKyM 10 SKOHOMETpUKE: yueOHOe mocodue sl 5KOHOM. By30B / oa pen. .M. Enuce-
€BOM, — 2-¢ u3. nepepad. u pom. — M.: ®unanckl u cratuctuka, 2008. — 344 c.

1. Haiiuméezos J{.M. KoMIbloTepHbIE TEXHOJIOTHH aHAJIN3a JAHHBIX B SKOHOMETPHKE: MOHO-
rpadus / JI.M. Maitur6eroB. — 3-¢ m3n. gom. — M.: Uuda—-M, 2013. — 587 c. ISBN
9785160061450.

8. Maenyc A.P. DxoHomerpuka: HauanbHbd Kype/ SI.P. Marnyc, I1.K Katbimies, A.A. Tlepecen-
kuit — 8-¢ m3a. — M.: «Jlenoy», 2007. — 503 c. ISBN 9785774904730.

5.3. [lepuoanueckue U3IaAHUSA

6. Ilepeuenb pecypcoB HHGPOPMANMOHHO-TEJEKOMMYHUKAIMOHHOH ceTn «WHTep-
HeT», He00XOAUMBbIX /11 OCBOEHUSI TN CHHUILIMHBI.
WWW.gKsr.ru/ — oduranbheiii cadt denepanibHON CTATUCTHYECKOM CITYKOBI.
WWww.exponenta.ru — TOMOIIHHUK MPU PEeUICHUH MaTeMaTHYeCKHX 3a]a4, CChUIKM Ha IMaKe-
TBI IPOTPAMM.
http://math.semestr.ru — pac4eTsl M0 YKOHOMHKO-MaTEMaTHYESCKHM MOJIEISAM (B TOM YHCIIE
110 PKOHOMETPHKE) U MX aHAIHU3 B PEKUME OHJIAMH.
http://appliedeconometrics.cemi.rssi.ru/ — mayuno- npaxkrtudeckuii xypuan [I1PHUKJIAJ]-
HAA DKOHOMETPUKA. — N3natenbecTBo: MOCKOBCKHM (PMHAHCOBO-TIPOMBIIINICHHBIH YHUBEP-
cutet «CuHeprus»
Hoctyn B anekTponnsie onbnmuotexku Kyol'yY

7. MeToauyeckne yKazaHus sl 00y4aOUIUXCSl M0 OCBOEHUIO JUCIUIIMHBI.

[Io xypcy mnpeaycMOTpeHO MNpOBEACHUE JIEKIMOHHBIX 3aHSTHI, HAa KOTOPBIX JAETCA
OCHOBHOM CHCTEMAaTU3WPOBAHHBIM MaTepHa, JJA0OPATOPHBIX 3aHATUN, HA KOTOPBIX MPUBOIATCS
OpUMephl pEIIeHWH 3aJad MO0 OCHOBHBIM YYe€OHBIM TeMaM, COOTBETCTBYIOIIME pa3aenam
JIEKIIMOHHOTO Kypca.

Baxkneiiimmm 3Tanom Kypca SIBISIETCS CaMOCTOsTENbHAsE padoTa Mo JUCHUIUIMHE «DKO-
HoMeTpHKay. CaMocTosiTenbHasE padoTa CTYJIEHTOB B XOJI€ M3YUYEHUs TUCIUIUIMHBI 3aKJI0YaeTCs
B CJIEAYIOIIEM:

1) perieHne HeayIUTOPHOE 3a7a4 M COCTABIICHHE OTYETOB C IEJIbI0 3aKPEIUICHUS MOTyUCH-

HbBIX 3HAHMI;

2) mpopaboTka JeKIHuid U paboTa ¢ SKOHOMETPHUECKOW JTHUTEPATypOM MpPH IMOATOTOBKE K
KOHTPOJIBHBIM pa0oTaM U TEOPETHUECKUM OTPOCcaMm, TECTaMm,
3) BBIMOJHEHHE IPAKTHKO-OPUEHTHPOBAHHBIX MPOEKTOB 110 OMPEACICHHOMY pa3Ieiny Kypca.

Pasznen nucnuninmHbl ®opma CP DOpMBI KOHTPOJIA

[TpopaboTka Teopernyeckoro | Tecr

IIpeamer S5KOHOMETPUKHU ,
Marepuaya Komnoksnyw,
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OCHOBBI TEOPUH BEPOSIT-
HOCTHU U MaT€MaTnuudc-
CKOM CTaTUCTUKHU

[TpopaboTka TEOPETUIECKOTO
MaTepHala; COCTaBJICHUE OTYETa

Konnoksuywm;
IIpoBepka otuera

ArnpuopHsle MeToipl 0T- | I[IpopaboTka Teoperndeckoro | Komioksuym;

6opa daxTopos MaTepuaa; COCTaBJIICHUE OTYeTa KonTponbnas pabota

Mopenb nmapuoit perpec- | [IpopaboTtka Teopernueckoro | Tect;

cuun Marepuana, IIPaKTUKO- | 3aluTa NpoeKTa;
OpPUEHTUPOBAaHHBIN MPoeKT Nel Komnoksuyw,

Mopenb MHOXKECTBEH- [TpopaboTka teopernueckoro | Komioksuyw;

HOM pEerpeccuu U ee ac- | Marepuana, npaktuko- | KontponsHas padora;

TIEKThI OPHUEHTHPOBAHHBIN TTPOEKT No2 3anura MpoeKTa;

I'erepockenactuunocts | [Ipopabotka teopeTnyeckoro | Komnoksuywm;

U KOppEeJISLHUs 110 Bpe-
MEHHU

Mar€pualia; COCTaBJICHHUEC OTUCTA

[IpoBepka otuera

O06001IeHHBIN METOT [TpopaboTtka TeopeTtnueckoro | Komioksuywm;
HAUMEHBIIINX KBAJPATOB | MaTepuaia; COCTABJICHUE OTYETa ITpoBepka oTtueTa
CroxacTudeckue pe- [IpopaboTtka teopernueckoro | Komioksuyw,
TPeCCOpBI MaTepuaia; COCTaBJICHHUE OTYeTa ITpoBepka oTueTa
JunaMmuueckue 3K0HO- [IpopaboTtka TEOPETUUECKOTrOo | 3alluTa MPOCKTa;
METPUYECKUE MOJIEIN MaTepuana, npakTuko- | Komnoksuywm;
OpPUEHTHUPOBAaHHBIN MPOEKT Ne3
CucreMbl B3aMO3aBH- [TpopaboTka Teoperuueckoro | Tect;
CUMBIX ypaBHEHUH Kak MaTepuana, KomnnokBuym

OKOHOMCETPUYCCKHE MO-
JCIIN

B ocBoeHuu NMCUMIUIMHBI MHBAJIWAAMU U JIMLAMU C OTPAHUYEHHBIMU BO3MOXKHOCTSIMH
30POBbsl OOJIBIIIOE 3HAYCHHE MMEST WHIWBHUIyalbHas ydeOHas pabora (KOHCYJbTAIlMH) —
JIOTIOJIHUTEIBHOE pa3bsiCHEHUE YueOHOro MaTepuaia.

WunuBuayanbHble KOHCYJIbTALIMM 10 TPEAMETY SBJSIOTCS BaXHBIM  (PakTOpoOM,
CHOCOOCTBYIOUIMM MHAWBUIYAIN3alUU OOYYE€HUS U YCTAHOBJIEHUIO BOCIUTATEIBHOTO KOHTAKTa
MEXIy I@pernoaaBaTeieM W O00yJarollMMCS WHBAJIMJIOM WIA JIMIOM C OrPaHUYEHHBIMU
BO3MOKHOCTSIMU 3/10POBBSI.

8. Ilepeuyenbr MHPOPMALMOHHBIX TEXHOJIOTHI, MCIOJIb3yeMbIX NPH OCYLIECTBJICHUH
00pa3oBaTe/ILHOIO Mpolecca Mo JUCHUIIIHHE.

8.1 IlepevyeHb HH(POPMALMOHHBIX TEXHOJIOTHIA.

— IIpoBepka AOMAIIHUX 3aJaHUM U KOHCYJIBTUPOBAHHUE MOCPEACTBOM IJIEKTPOHHOU IIO-
YTBI.

— HUcnonb3oBanue cpeapl AUCTaHIMOHHOTO 00yueHus B cucteme MOODLE mnipu BbInod-
HEHMU UHJIMBUAYaAJIbHBIX 3a/IaHUH.

— Mcnonp30BaHme AIIEKTPOHHBIX MTPE3CHTAINH TP MTPOBEICHUH JICKITMOHHBIX 3aHATHH.

8.2 IlepeyeHb HEOOXOAMMOI0 NPOrPAMMHOI0 o0ecneYeHHusI.

1. Microsoft Windows 8, 10 "Ne73—-AD®d/223-®3/2018 Cornamenne Microsoft ESS
72569510"

2. Microsoft Office Professional Plus "Ne73—AD®/223-®d3/2018 Cornamenue Microsoft
ESS 72569510"

3. Acrobat DC Ne79-AD®/223-d3/2017

4. Statistica No74-AD®D/44-D3/2017

8.3 llepeyenb HHPOPMALHOHHBIX CIPABOYHBIX CHCTEM:

1. Dnexrponnas o6udaroreunas cuctema eLIBRARY.RU (http://www.elibrary.ru)

2. DnexTpoHHast OmOnmoTreyHass cucreMa «YHuBepcuterckas OmOmmoreka ONLINE»
(http://www.biblioclub.ru)
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9. MarepuajbHO-TeXHHYeCKasi 0a3a, HEOOXO0AUMAas I OCyLIeCcTBJIeHHs1 00pa3oBa-
TEeJILHOT0 Npolecca Mo AUCHHILINHE.

MaTepI/IaHBHO-TeXHI/I‘leCKoe obecrieueHne JUCHUITIINHBI 1 OCHAIICH-

Ne Bun pabor HOCTE

1. | Jlekunonusle 3aHs- | JIeKUMOHHAs ayIUTOPHs, OCHAIICHHAs MPE3EHTAIIMOHHON TEXHUKOU
THUS (IpoeKTOp, JKpaH, KOMIBIOTEP/HOYTOYK), COOTBETCTBYIOIIMM IIPO-

IrpaMMHBIM OOecliedeHrneM, a Takke HeoOX0oauMon Mebenbto (JocKa,
CTOJIbI, CTYJIbS)
(aymutopuu: 129, 131, 133, A305, A307)

2. | Jlabopatopuble 3a- | JlJaboparopus, YKOMIUIEKTOBaHHAs CIEHUAIN3MPOBAHHON MeOeIblo,

HSTUSA TEXHUYECKUMH CpeicTBaMu oOydeHus (coBpeMeHHbiMH [IOBM Ha
6a3ze nporeccopos Intel wim AMD, 00beIUHEHHBIMHU JIOKATBHOW Ce-
TBIO) C BBIXOJIOM B INI00aJIbHYIO CeTh VIHTEpHET, a Tak:ke COBPEMEHHBIM
JIMIICH3UOHHBIM MIPOTPAMMHBIM OOecrieueHueM (OrepalioHHasl CUCTe-
ma Windows 8/10, maker Microsoft Office, cpembl mporpaMMupoOBaHust
MS Visual Studio u Delphi)
(aymuropuu: 101, 102, 105, 106, 107, A301)

3. | I'pynmioBeie (MHOU- | AyIUTOPHUS JJIS CEMHHAPCKUX 3aHSATUH, TPYNIOBBIX U WHIWBUIY-
BUJlyaJIbHbIE) KOH- | aJbHBIX KOHCYJIbTAIlUH, YKOMIIJIEKTOBAHHBIE HEOOXOIUMOI MeOeIbIo
CYJIbTAIAH (ocka, CTOJBI, CTYIIbS)

(aymuropuu: 129, 131)

4. | Texyuui KOH- | AynuTopus Al CEMUHAPCKUX 3aHATUH, TEKYLIETO KOHTPOJISA U IPOMeE-
TPOJIb,  MPOMEXKY- | )KYTOUHOW AaTTecTallid, YKOMIUIEKTOBaHHAs HEOOXOJUMON MeOenbio
TOYHAs arrectanus | (JOcKa, CTOJBI, cTyibs) (aymuropun: 129, 131, 133, A305, A307, 147,

148, 149, 150, 100C, A3016, A512), koMIbIOTEpaMH C JTUIICH3UOHHBIM
MIPOrPaMMHBIM 00ECTICUEHUEM U BBIXOJOM B WHTEPHET (ayAUTOPHUU:
106, 106a. A301)

5. | CamocTosiTenbHast Kabuner mist camocTosSITeIbHONW pabOThI, OCHAIEHHBIN KOMITbIOTEP-

pabora HOM TEXHUKON C BO3MOXKHOCTBIO MOJKIIOYEHHUS K cetu MHTepHerT,

MpOrpaMMOil SKPaHHOTO YBEIMYCHHS, OOECIICYCHHBIH JIOCTYIIOM B
JIEKTPOHHYI0 MH(POPMALMOHHO-00pa30BaTENbHYIO Cpely YHUBEPCHU-
TeTa, He0OX0IMMOM MeOeNbIo (J0CKa, CTOJIBI, CTYJIbA)

(aymuropus 102a, unTanbHBbIH 3a1).
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