MUHHUCTEPCTBO HAYKHU U BBICIIET'O OBPA3OBAHMS POCCUMCKOM OEJIEPAIINA
denepaibHOE TOCYAAPCTBEHHOE OI0/PKETHOE 00pa30BaTelIbHOE YUPEIKICHHUE
BBICHICTO 06paBOBaHI/I}I
«KYBAHCKUI TOCYJAPCTBEHHBIN VHUBEPCUTET»

®axynasrer KT u [IM

YTBEPXJAIO:

[IpopekTop no yuebHoit padore,
KauecTBy 00pa30BaHUs — EPBBIM
IPOPEKTOP

Xarypos T.A.

noonucky

« » 2020 r.

PABOUYASI MPOI'PAMMA JUCHUILIMHBI (MOIYJIST)

b1.040 DKOHOMETpHKA
(K00 u HaumeHo8aHUe OUCYUNTIUHBL 8 COOMBEMCINEBU C YUeOHbIM NAAHOM)

Hanpasnenue noarorosku/cnenuanbHocts 090303 [pukinanHas undopmaTrka
(KOO u HaUMeHOBaHUe HANPABIeHUs NOO20MOBKU/CNeYUaIbHOCML)

HampasnenHocts (poduiib) / crienuanu3aims

HDI/IKHaI[HaH I/IHd)ODMaTI/IKa B O KOHOMHKE
(naumenosanue nanpasiennocmu (npoguns) | cneyuanruzayuu)

dopma oOyueHuUs o4Has
(ounas, ouHO-3A04HAS, 3A0YUHAS)

KBanudukanms bakanaBp

Kpacnonap 2020



Pabouas nmporpamma auciumiauael _ OKOHOMETPUKA

COCTaBJICHA B COOTBETCTBUU C (heJIepaIbHBIM TOCYIapCTBEHHBIM 00pa30BaTEeIbHBIM
cranmapToM Beiciiero oopasoanus (OI'OC BO) mo HampaBiIeHHIO MOATOTOBKH /
cnenuansHoctd 090303 [MpuknaaHas nnbopMaTuka

KOJ U HAMMCHOBaHUE HAIIPABJICHUS IOATOTOBKH

[Iporpammy cocraBuna:
0O.B. JlopolieHKo, JOIEHT, K. d.-M.H, 03 3BaHUs

N.O. ®amunust, 1OKHOCTD, yUeHas CTENeHb, YI€HOE 3BaHHE MOIIIHCH

Pabouas nmporpaMma AMCHUIUIMHEI _JKOHOMETPUKA  YTBEPIKJICHA Ha 3aceIaHUun
kadeapsr (KNCC)

npotokon Ne 8 « 20 » wmas 2020 .
3aBenyromuii kadenpoi (pazpadorunka) FOnos C.B.
(l)aMI/IJ'II/IH, HHHUIIUAJIbI noAIUCh

Pabouas mporpamma o6cyxaeHa Ha 3aceaannu kadeapsl (KMCC)

npoTokos Ne 8 « 20 »  wmas 2020 .
3aBenyromuii kadenpoit (Beimyckaromieit)  FOuos C.B.
(baMI/IHI/Iﬂ, HWHHALIAAJIbI IoAITUCH

YTBepxkaeHa Ha 3aCeAaHUH Y4eOHO-METOANYECKOM KOMUCCHH (haKyIbTeTa
paboyasi mporpamMma JUCIMUILIMHBEL JKOHOMETPHUKA

npotokon Ne 2 « 22 » wmas 2020 T.
[Ipencenarens YMK dakynbrera Manbixun K.B.

(baMI/I.]'[I/Iﬂ, HWHUIIUAJIbI noAInCh
Penten3eHTHI:

®.1.0., 10IKHOCTh, MECTO PAOOTHI
®.1.0., 10KHOCTh, MECTO PaOOTHI




1 Henu u 3a1a4M U3y4YeHUs] AMCHUATIIAHBI (MOLYJIA)
1.1 Ilean ocBOEHHS JUCIHUILTHHBI

Henn wn3yuyeHUs JAUCHUIUIMHBI «ODKOHOMETPUKA» OIPEAEIEHbl T'OCYNapCTBEHHBIM
0o0pa3oBaTeNbHbIM CTAaHAAPTOM BhICIIEr0 00pa3oBaHUs U cOOTHECeHbI ¢ oomumu memsimMu OOIT
BO no nanpasnenuto noaroroBku «lIpukiannas napopMaTiHKay, B paMKax KOTOPOH IPEnoiaeTcs
muciuminHa. Lenpio yueOHOM TUCIUIUIUHBI « DKOHOMETPUKa» SBISETCS 00y4YeHHe pa3paboTke
CHoco00B MOACTUPOBAHUS M KOJMYECTBEHHOTO aHAJIN3a PEATbHBIX SKOHOMHUYECKUX OOBEKTOB, a
TaK)Ke METO/IaM aHaJIM3a TEKy4Yero COCTOSHUS U OLICHKU MEPCIEKTUB Pa3BUTUS YKOHOMUYECKUX U
COLIMAJIbHO-3KOHOMMYECKHUX CUCTEM Ha OCHOBE MOJEIIEH.

1.2 3agaun AMCHMILIMHEI

OCHOBHBIMHU 3a/la4aMH Kypca Ha OCHOBE CUCTEMHOTO [TO/IX0/1A SIBIIAIOTCA:

— MOYYCHHE TEOPETHUUECKUX 3HAHUHM O KAUEeCTBEHHBIX OCOOCHHOCTSX KOHOMHUYECKHUX H
COLMAIBHO-DKOHOMUYECKUX CUCTEM, KOJMYECTBEHHBIX B3aUMOCBA3SIX M 3aKOHOMEPHOCTAX HX
pa3BuTHS;

— OBJIQJICHUE METOAMKOW IIOCTPOCHUS, aHaIu3a U IPUMEHEHHUS IKOHOMETPUUYECKUX
MoJieJIel Kak JIJIsl aHaIn3a COCTOSIHUS, TaK U JIUIsl OLICHKY BapUaHTOB OyAyIIEro Pa3BUTHUS TaHHBIX
CHUCTEM;

— M3y4YeHHe HamboJee TUMUYHBIX YKOHOMETPUYECKUX MOJIENe U METOMOB, MOTy4YCHHE
HABBIKOB pabOThI C HUMU;

— BBIpa0OTKa B mpoliecce 00yueHHs HaBBIKOB COCTABJICHHS MOCTAHOBOK 3aay JUIsl TPUKIATHBIX
OKOHOMHYCCKUX IMPOUCCCOB U COOTBECTCTBYIOLICTO I/IH(I)OpMaHI/IOHHOI‘O O6CCHC‘I€HI/IH AT UX peIICHUA.

ConepxarenbHOE HAIONHEHHE AMCUUILIMHBI OOYCIOBICHO OOIIMMH 3aJadyaMH B TIOATOTOBKE
OaxamaBpa. HaydHoii OCHOBOH /JISl TIOCTPOCHHS TIPOTPaAMMBbl TaHHOW AMCIUTUTHHEI SBISIETCS TEOPETHKO-
parMaTHYeCKUi MOaX01 B 00yUeHHH.

1.3 MecTo AucuMIJIMHBI (MOIYJIs1) B CTPYKTYpe 00pa3oBaTe/IbHOM MPOrpaMMbl
JuctunnuHa «OKOHOMETPUKA» OTHOCUTCS K 0a30Boil uvactu bmokal "Jlucuuruimnbl

(Mozynn)" yyeOHOTO IUIaHa.

Hannast nucuuruinHa (DKOHOMETpUKa) OTHOCUTCS K 6a3oBoit wactu (b1) Mmarematuyeckoro u
€CTECTBCHHOHAYYHOTO IIMKJIa JUCHUIUIMH W WMEET JIOTHYECKYI0 U COJepKaTeIhbHO —
METOJMYECKYI0 B3aMMOCBSI3b C JUCIMILUTHHAMH OCHOBHOM 00pa30BaTeIbHOW MPOTPaMMBI.
[TporpamMmma paccuMTaHa Ha CTYISHTOB, MPOCIYIIABIINX Kypc MaTEMaTHYEeCKOrO aHalln3a,
BKIItoUaronii quddepeHnnansHoe U UHTErpalbHOE HCYHUCIEHUE, a TaKKe KypChl JTHHEHHOMN
anreOpbl, METOJIOB ONITHMAJIBLHBIX PEIICHHUH, SKOHOMHYECKON CTATUCTUKU, TCOPUH BEPOSTHOCTEH
¥ MaTeMaTUYECKOW CTATUCTHKHU.

Martepuan Kypca TpeJIHa3HadeH JUIsl HWCIOJIL30BaHUS B JIMCHUILIMHAX, CBS3aHHBIX C
KOJIMUECTBEHHBIM aHAJM30M peaJbHBIX JIKOHOMUYECKHX SBIICHUH, TaKuUX Kak, Hampumep,
MPHUKIATHAS MHUKPO- M MaKpPOIKOHOMHKA, MApKETHHI W JPYTHX. TakkKe OH MOXET OBITh
UCIIONIb30BaH B CHEIKypcax MO aHalW3y BPEMEHHBIX PSAOB, TEOPHH CIYYalHBIX MPOIIECCOB,
MaTEeMaTHYECKUM  MOJICJIIM B JKOHOMHKE, ONTHMAJIbHOMY  VIPABICHHIO, METOJaM
MPOTHO3MPOBAHUS  COIMAILHO-DKOHOMUYECKHX CHCTEM, TMPUMEHEHHUI0 METOJ0OB TEOpUH
BEPOSATHOCTEH B (PMHAHCOBOW MaTeMaTHKE, TPUHITHIO PEIICHUIA B YCIIOBUSIX HEONPEACICHHOCTH.

[ToHsITHS, TPUHIUIBI U METOJIbI, U3YUYEHHBIE B 3TOM Kypce, OyAyT MCIOJIb30BaThCSA MPU
JATbHEHIIEM HM3YYEHHH MaTE€MaTHKO-3KOHOMHUYECKHMX JMCHUIUIMH. B COBOKYITHOCTM H3y4eHHUE
ATOM TUCUMIUIMHBI TOTOBUT O00Yy4aeMbIX KaK K Pa3IMYHBbIM BHJIaM MPAKTHYECKOH 3KOHOMHUYECKON
JIESITETBHOCTH, TAK U K HAYYHO-TEOPETUUECKON, NCCIIEIOBATENBCKON IEATEIHOCTH.

Kypc «Oxonomerpuka» untaercs 6akaigaBpam 3-ro Kypca oOyueHus (6-it cemecTp).



1.4 IlepeyeHb IJIAHMPYEMbIX Pe3yJbTATOB 00y4YeHHs] MO JUCHHUILIMHE (MOAYJIIO),

COOTHECEHHBIX C IVIAHNPYEMBIMH Pe3yJbTATAMHU OCBOCHHS 00Pa30BaTeJIbHOI MPOrpaMMbl

W3ydenne naHHOW yueOHOW AUCIUILIMHBI HAIPABIEHO HA ()OPMUPOBAHUE Yy O0YJAFOIIUXCS
obwenpogheccuonanvuvix/npogeccuonanvuvix komnereuuuit (OIIK/IIK)

MPOrHO3UPOBATH HA
OCHOBE
CTaH)IapTHI)IX
TeOpeTI/IquKI/IX nu
3KOHOMETPUYECKHUX
Mojelen
MOBEJICHUE

Ne Kon u HanmenoBaHue WHaukaTopsl JOCTHKEHHS] KOMIIETEHIIUU
ILI1. KOMITETCHIINH 3HaeT yMmeer BJIaJIeeT
1. OIIK-6 METObI CTaBUTH LIeJIM | COBPEMEHHOM
CnocoGeH  aHaNM3UPOBATh | IOCTPOEHUS UCCIIEJIOBAHUS METOUKOMN
u paspabarbiBaTh DKOHOMETPUYEC | COLMAIBHO- IIOCTPOCHUS
OpraHu3aliMOHHO- KUX MOJeNei SKOHOMHUYECKOMN SKOHOMETPHUYEC
TCXHMMCCKHC U | 0ObeKTOB H CHCTEMBI, JeJaTh | KHX MOJCICH;
KOHOMHYECKHE I bl "
YKOHOMHIHCCKHE HPOUCCCRL | 11y 110ccop IpeIBaPUTENbHBIN | CTATUCTUYECKUM
C TNPUMEHEHHEM METOOB .
9KOHOMMKH; COJIepKaTeNbHBI | U METOJIaMU U
CUCTEMHOI'O aHajlIu3a H
HEOO0XO/IUMBIE aHaIn3 u Ha | MpueMaMu
MaTeMaTHUYECKOTO
MOJICHPOBAHISE, YCJIOBHSI IJIs1 MIPaKTUKE aHaJInM3a
MIPUMEHEHUS BBIOMPATH SKOHOMHUYECKHUX
9KOHOMUKO- HEO0X0UMYIO SIBJICHUHN U
CTATUCTUYECKUX | CTATUCTUUYECKYIO IIPOLIECCOB C
METOOB JIJIsi uH(pOpPMAIIHIO; HOMOIIbIO
MOJICJIMPOBAHUS | aHAJU3UPOBATh BO | CTAHIAPTHBIX
pa3BUTHUS B3aUMOCBSI3U TEOPETUUECKHUX
00BEKTOB, SKOHOMHYCCKHE MOJICIICH;
Mojenel u SIBJICHUS 1 HABBIKOM
MIPOLIECCOB,; MPOILIECCHI HA UHTEPIpPETALNH
OCHOBBI MUKPO- U pe3yIpTaTOB
MOCTPOCHHUS, MaKpOypOBHE; HCCIICIOBAHNN 1
pacuera u CTOUTH Ha OcHoBe | COSMAHIA
aHanu3a OnMCaHus TpAKTHHCCKIX
PEKOMEHIalluK
CUCTEMBI SKOHOMUYECKUX
o ux
CTaTUCTUYECKUX | IIPOLIECCOB U
- - MPUMEHEHUIO
MoKaszaTenei, SIBIICHU
XapaKTEPU3YIOL | CTaHJApTHbBIE
ux TEOPETHUUECKUE U
JeSATEIbHOCTh 3KOHOMETPUYECKHUE
XO3SIMCTBYIOIIM | MOJEIH,
X aHAIM3UPOBATh U
cyOBEKTOB Ha coJiepKaTeIbHO
MHUKPO- ¥ MAaKpO | HHTEPIPETHPOBATH
YPOBHSIX TOTyYeHHBIE
pe3yNbTaThl,




Ne Ko u HauMeHOBaHUE WNHauKaTophl TOCTHIKEHUS] KOMITIETSHIIUU
ILII. KOMIICTCHITNH 3HAEeT yMmeeTr BJIAJIeeT
SKOHOMUYECKHUX
arcHTOB,
pa3BHTHE
YKOHOMHYECKUX
MPOIIECCOB u
SIBJICHUI Ha MakKpo-
Y MUKPOYPOBHE
2. [1K-1 METOBI BBIOpPATH HaBBIKAMHA
Criocoben peliaTh | BpIIBICHUS SKOHOMETPUYECKY | OpraHU3aluu
aKTyaJIbHbIC W 3HAYUMBIC | cpg3el U 10 MOJENb JJIs HCCIIEIOBAaHUS B
3aza4u NPUKIAMHON | pepnenmuit OITMCAHUS pamkax
nH(popmaTHKH pasBuTHUS IPUKIIATHBIX TIOCTaBJIEHHOM
COLIMAILHO - MIPOIIECCOB; 3aJ1a4u;
SKOHOMHYECKHUX | BBIITOJHATH MIOUCK, | HABBIKOM
MPOIIECCOB; cOop, aHaM3 U BBIOOpA METO/IOB
OCHOBHBIE 00paboTKy U
HCTOYHHKHU SKOHOMUYECKOM UHCTPYMEHTApHU
MTOJTYICHHUS uHpOpMaITUU i TSt
O UIHATTEHBIX CpeacTBaMHu IPOBEIICHUS
CTAaTHCTUYECKUX | OUCHBIX HCCIICIOBAHMS;
JaHHBIX; PUIOKEHUN 1 METOdAMHU
OCHOBHEIE KOMITBIOTEPHBIX 00paboTKu
METOBI cereii; CTaTUCTHYECKUX
00paboTKu u PECTaBISATh TaHHBIX B cpefie
aHaIu3a JIAaHHbBIC MIaKETOB
MePBUYHBIX SKOHOMHYECKOTO MIPUKIIATHBIX
CTaTHUCTUYECKUX | XapakTepa B mporpamm s
TaHHBIX; TEKCTOBOM, paboThI cO
uHTepdeiic TaOJIUYHO CTaTUCTHYECKUM
ITaKETOB M U rpa@ueckoM | M JaHHBIMHU.
TIPHUKIIA BHJIC;
HBIX IPOTPpaMM | HHTEPIIPETUPOBATH
JUIs paboOThl CO | pe3yNbTaThl
CTAaTHCTUYCCKUM | PacueTOB
1 JaHHBIMH

2. CTpyKTypa M coaepkaHue TUCHUILTHHbBI
2.1 PacnipenesieHne TPYA0EMKOCTH AUCUMILIMHBI IO BUAaM padoT
OOmiast TpymOEMKOCTh AMCUIWIUIMHBI COCTaBisieT 5  3ad. en. (180  wdacom), mx
pacnpezeneHue no BuaaM padoT MpeaCTaBIeHO B TabIuLe

(ona cmyoenmos OPO)
Bun yuebHoli paboThl Bcero CemecTtpbl
4acoB (uackl)
6
KonrakTtHas paboTa, B TOM 4ucJIe: 92,3 92,3
AyauTOpHBIE 3aHATHS (BCEro): 72 72
3aHsATUS JEKIMOHHOIO TUIIA 34 432




JlaGopaTopHble 3aHATHUS 50 50
3aHATHS] CEMUHAPCKOTO TUIA (CEMUHAPBI,
MPAKTUYECKHUE 3aHATHUSI)

Nnast KOHTAKTHaA pa60Ta:

Kontpousb camocrostensHOM pabotsl (KCP) 8 8

ITpomexyrounas arrectanus (MKP) 0,3 0,3
CamocTosiTesibHasi paboTa, B TOM 4HcJIe: 53 53
IIpopabomxka yuebHoeo (meopemuueckozo) mamepuana 18 18

Buvinonnenue unousudyanvhuix 3a0anuii (n0020mosxa

y . 28 28

Cco00OWeHull, npe3eHmayuil)

IToaroroBka K TEKyIieMy KOHTPOJIFO 7 7

KouTtpoJs:

[ToaroToBka K 3K3aMeHY 447 44,7

O01mast Tpy10eMKOCTh

OO0masi Tpy10eMKOCTh yac 180 180
B TOM 4HcCJIe KOHTAKTHAs 923 |923
pabora
3a4. e/ 5 5

2.2 CTpyKTYypa AMCUMILINHBI
Pacripenenenne BuI0B yueOHOM paOOThI M UX TPYJTOSMKOCTH IO pa3/iesiaM AUCIHILTAHBL.
Pa3nensl (TeMbl) TUCIUIUIMHEI, U3y4YaeMble B cemMecTpe (ounas ¢hopma)

KommaectBo yacos

AynutopHas Breayut
Ne HaumeHnoBanue pazaenos (Tem) Beero paGoTa OpHas
pabota
J | 113 JP | CPC
1 2 3 4 5 6 7
1. |IIpenMeT S5KOHOMETPUKHU 2 2 2
2.  |KoppensuoHHBIN aHAIH3 4 6 5
3 Mopens mapHou perpeccuu. MeTroa HauMEeHbLIUX 4 5 5
KBaJ[PaTOB
4.  |Mojens MHOXECTBEHHON PEerpeccuy 1 ee CBOHCTBA 4 8 6
5. |Cneumdukanusi perpeCCHOHHBIX MOIeNen 2 4 5
6. |DuUKTHUBHBIC NEPEMEHHbIE 2 4 6
7 Mogenu ¢ TeTepoCKeIaCTUUHBIMU OIIUOKAMH. 4 6 4
" |O600611eHHBII METOJ] MHOKECTBEHHOM Perpeccuu
8. Mogenu ¢ KOppeTUpYIOIUMHI OMIHOKAMH 4 6 3
9. |[unamuyeckue YJKOHOMETPHUYECKHE MOJICTH 4 6 4
10. |CucteMbl perpecCHOHHBIX YpaBHEHUI 4 2 3
UTOI'O no pazdenam oucyuniurvl 131 | 34 50 43
KonTpons camocrositenbaoi pabotsl (KCP) 8
[Tpomexxyrounas arrecranus (MKP) 0,3
IToAroToBKa K TEKyIIEMY KOHTPOJIIO 44,7
OO0m1as TpyJOEMKOCTh 1O TUCIUIINHE 180

[Tpumeuanue: JI — nexnuu, [13 — mpaktuueckue 3ansaTus / cemuHapsl, JIP — nmaGopatopHble
saasTusi, CPC — camocrositennpHas paboTa CTy/IeHTa



2.3 Conep:xanue pa3iesioB (TeM) THCHUNTHHBI
2.3.1 3ausaTHA JEeKINOHHOI0 THIIA

HaumenoBanue
paznena (Tembl)

Coneprxkanue pasjena (TeMbl)

®opmMma
TEKyILIETo
KOHTPOJIA

2

3

4

[Ipenmer
SKOHOMETPUKHU

[Ipenmer 3KOHOMETPHUKH. Mertononorus
9KOHOMETPHUYECKOT0 uccaenoBanus. O0IIre MpUHITUIIBI
IIOCTPOEHUSI W HCHOJIb30BAHUSA SKOHOMETPUUYECKUX
MOJIEJIE U METOJOB B 9KOHOMHYECKUX UCCIEIOBAHUSAX.
MaremaTnueckas 1 SJKOHOMUYECKast MOJIeb. Tpu Tuma
3KOHOMHUYECKUX JAHHBIX: BPEMEHHBIE  PSIIbI,
nepekpecTHbie  (Cross-section) maHHbIC, MaHETbHBIC
JTaHHBIE. KauectBeHHbIE u KOJINYECTBEHHBIE
MepeMEHHbIE.  DKOHOMETPUYECKHE  MOJEIH  KakK
0TOOpaXeHHe 3aKOHOMEPHOCTEH pa3BUTHS Mpolecca
(Mozenu TUeHBl, CcOpoca U MPEIJIOKEHUS | Jp.)
DKOHOMHUYECKHM CMBICT KOA(PPUITUEHTOB MOIETH.

K

KoppensuunonHsiit
aHaJIn3

Koppenstmonnsii  ananus.  [IpoBepka  rumores,
CBSI3aHHBIX CO CTaTUCTHYECKOW 3HAYMMOCTBIO TapHBIX
KOXQPUIMEHTOB  Koppessiuu. Meron — aHanm3a
KOPPESILIMOHHOM MaTpulibl. MeTon oToopa hakTopoB ¢
HCIIOIb30BaHUEM KO3 GHUIIMEHTOB HH()OPMAIMOHHOM
eMKOCTH. YacTHbIE 1 MHOXKECTBEHHBIE KOA((UIIECHTHI
KOppeTsIun

Moaens napHoi
perpeccun. Meron
HAaNMEHBIIINX
KBaJ[paToOB

JIuHeitHas perpecCuoHHas MOJIEIb IS ciTydasi OJTHOM
oOBscHsOIEH nepemeHHON. TeopeTnueckas u
BbIOOpOYHAs perpeccuu. DKOHOMHUYECKast
HMHTEpIIPETALUs CIIy4YallHOM COCTaBIISIOIIEH.
JIMHEMHOCTB perpeccuu Mo NEPEMEHHBIM U
napaMmerpam. 3ajada OLleHUBAaHUA TapaMeTpoB. MeTton
HauMeHbmx kBaaparoB (MHK). Cucrema
HOpMAaJIbHBIX YpaBHEHMI U ee penieHue. CBolicTBa
OLIEHOK ITapaMeTpoB, nosrydyeHHbIx 1o MHK.
I'eomerpuueckas untepnperanns MHK.

Pa3nosxeHne cyMMbl KBaJpaToOB OTKJIIOHEHUH
Ha0JII01aeMBIX 3HAUEHHUH 3aBUCUMOIN TIEPEMEHHOM OT
ee BBIOOPOYHOTO cpeaHero. [lucnepcuoHHbIN aHaTu3.
I'eomeTpuueckas uHTEepIperanus (Teopema
[Mudaropa). Crenenb COOTBETCTBUS JIMHUU PETPECCUN
uMmeroumcs 1aiubiM. Koaddunrent nerepmunannu u
ero coiictBa. CBsi3b MeXy K03 PuirieHToM
JNeTepMUHAIUU U KO3 (OULIHEHTOM KOPPEISIIH.
OcobeHHoCcTH perpeccuu, MPOXOAAIIeH uepe3 Havano
KoopauHaT. Beipaskenue nis koapdumeHTa HakjioHa
Y €ro JAUCIIEPCHH NPH OTCYTCTBUU CBOOOAHOIO YJICHA.
HenpumenumocTs ko3 duirienta geTepMuHau JIst




OLIEHKM KauyecTBa NOJIOHKH perpeccuu. BinsHue
M3MEHEHHUS MaciTada n3MEpeHUs IEPEMEHHBIX Ha
OLIEHKHU K03(h(PpULIMEHTOB perpeccun 1 Ux TUCTIEPCUH.
Perpeccus B IeHTpHPOBAHHBIX M HOPMHUPOBAHHBIX
IIEPEMEHHBIX.

Kitaccnueckas nuHenHas perpeccust Uil Cirydast OJHOMU
00BsICHSOIIIEH MIEPEMEHHOM. Craructuueckue
XapaKTepUCTUKU (MaremaTuyeckoe OKHJaHUE,
JUCIepcuss W KOBapualus) OLEHOK I1apaMeTpOB.
Teopema I'aycca — MapkoBa. Ilpennonoxenue o
HOPMaJbHOM pAacIpeieseHUN CIy4yailHOW OIIMOKU B
paMKax KJIaCCHUYECKOM JIMHEMHOW PErpeccuu M €€ ero
cinenctBusi.  JloBepuTenbHbBIE  HMHTEPBANBI  OLEHOK
MapaMeTpoB U MPOBEpPKA FMIOTE3 00 UX 3HAYUMOCTH (t-
tect). IIpoBepka amekBaTtHOCTH perpeccun (F-tect).
[IporHo3upoBanue Mo PEerpecCUOHHONW MOJENIU U €ro
TOYHOCTb. J{oBepUTENbHBIN HHTEPBAI IS MPOTHO3HBIX
3HaueHUN. Buabpl  perpeccCHOHHBIX  YpPaBHEHHIA,
HamOoJee YacTO HCMONb3YeMbIX B MPAKTHYECKHX
HCCIIeTIOBaHUSIX (TuHelHas, CTETeHHas,
runepooIndeckast)

Mopenb
MHO>KECTBEHHOM
perpeccuu u ee
CBOMCTBa

MHOXeCTBEHHas JIMHEWHAS PErpeccus B CKASIPHOU U
BEKTOpHOU Popmax. MeTo/l HAaMMEHBIINX KBAJApPaTOB U
€ro reoMeTpuYecKas MHTEpIpeTaluss B MHOTOMEPHOM
ciydae. CuCTeMa HOPMAJIBHBIX YpaBHEHUI. MaTtpuuHoe
BBIpQ)KEHUE [UI BEKTOpa OLIEHOK KO3((UIMEHTOB
perpeccun (6e3 BbIBoja). KoBapuaruoHHas MaTpuua
OlICHOK K03 duimenToB perpeccun. HecmemnieHHas
OLIEHKa  JHclepcud  ciydaifHoro  wieHa  (0e3
Joka3zarenbeTBa). OLeHKa KOBAPHALMOHHON MaTpHUIIBI
OLIEHOK Koa(puumeHToB perpeccun. Teopema [Maycca —
MapkoBa 11 MHOXECTBEHHON JIMHEWHOW PETPECCHM.
Hopmanbnas ciywaitHas cocrasisironas. IIposepka
3HQUUMOCTH  KOI(DPUIIMEHTOB M aJ€KBAaTHOCTH
perpeccun JUTS MHOKE€CTBEHHOU JIMHEWHOM
perpecCHOHHON MOJIEIIH. Koadpdunment
MHO>KECTBEHHOM JeTepMHHAIMU U Kod(PUIMeHT
MHOXECTBEHHOM JI€TEPMUHALMN, CKOPPEKTUPOBAHHBII
Ha YHCIIO CTemeHe cBoOOmbl. CBS3b  MEKIY
KO2(pPUIIMEeHTOM MHOXKECTBEHHOM JeTepMUHanuu u F-
OTHOIIEHHEM. [ UoTe3bI 0 INHEHHBIX OTPaHUYEHUAX Ha

rapameTpsl.
MynbTUKOJUIMHEAPHOCTh  JaHHBIX. MneanmpHas w
IIpaKTHYECKast MYJIbTUKOJUIMHEAPHOCTh
(KBa3UMYJIbTUKOJITUHEAPHOCTD ). Teopernueckue

MOCJIEACTBUS  MYJIBTHUKOJUIMHEAPHOCTH JJI1  OLIEHOK
napaMeTpoB perpecCuoHHOM Mojaenu. HectabuiabHOCTD
OLICHOK IIapaMEeTPOB PETPECCUM U UX AMCIEPCUI NpU




MajblX HU3MEHEHHUSAX MCXOAHBIX [aHHBIX B Cllydae
MYJIbTUKOJUIMHEAPHOCTH. [Ipusnaku HaJIn4us
MYJbTHKOJUIMHEAPHOCTH.  Meronel  O0pbOBI  C
MYJIbTUKOJUIMHEAPHOCThIO  (IPUMEHEHHE  MeToj]a
IJIABHBIX KOMITOHEHT, CMEIIEHHBIX METOJI0B OLIEHOK).

Crnenuduxanus
PErpecCHOHHBIX
Mozenen

[lepecnenndukanus  mogenu  (PyHKIMOHAIBHBIC
npeoOpa3oBaHus IIEPEMEHHBIX). Hckmrouenune
OOBSICHAIONICH TEePEMEHHOM, JUHEWHO CBS3aHHOU C
OCTaJIbHBIMHU. [Tpobnema BbIOOpa «HAWIIydIIEH»
Mojenu. CBoHCTBa, KOTOPBIMM JOJDKHA 001a1aTh
«xopouiass» MoAedb. Tunbl OMMOOK crnenupuKaiuu
Mozenu. llponyleHHbsle W H3JIMIIHUE IEPEMEHHBIE.
HenpaBunbHas ¢QyHKIMOHaANBHAs ¢opMa MOAEIH.
CMmerieHue B OneHKax K03((ULIUEHTOB, BBI3BAHHOE
HEBKJIIOUEHUEM CYLECTBEHHBIX IIEPEMEHHBIX.
VYXyalleHne TOYHOCTH OLEHOK IIPH BKJIIOYECHUM B
MOJIEJIb U3JIMIIHUX NTepeMeHHbIX. [IpoBepka runoresst o
rpynne  M3JIMIIHUX ~ MEePEeMEHHBIX  (3HAYMMOCTb
YMEHBILIEHUSI OCTAaTOYHOM CyMMBbI KBajparoB). Tect
Pamces Ha nponymieHHble —IepeMeHHblE.  TecT
YCTAaHOBKM  HAa  MPaBWIbHYIO  (DPYHKUIHOHAJIBHYIO
crnienu(uKanuio. ITomarosoe HCKJIFOYECHUE
perpeccopoB Ha ocHoBe t-kputepusi. CeleKTUBHBIE
MeToAbl  mocTpoeHust — perpeccun.  IIpounenypst
MOIIArOBOT0 MCKIIIOYEHUSI W BKIIIOYEHHS (PaKTOPOB B
MOJIENb. Meron MOIIArOBOM  perpeccuu c
HCIIOJIb30BAaHUEM YaCTHBIX K03 (HULIUEHTOB
KOpPEJISLHH.

DdukTHuBHBIE
MepEMEHHBIE

Hcnons3oBanne KAaueCTBEHHBIX OOBSCHSIOIUX
nepeMeHHbIX. PukTuBHble (dummy) nepeMeHHble B
MHOXXECTBEHHOM JIMHEWHOW perpeccuu. Bimsnue
BbIOOpa 0a30BOl KaTeropuM Ha HHTEpHpETaINIo
kodpduunentoB  perpeccun.  CpaBHeHHE  JABYX
perpeccuii ¢ MoMouIbl0 (UKTUBHBIX NEPEMEHHBIX U
tecta Yoy (Chow). AHanmu3 Ce30HHOCTU C MOMOIIBIO
(DUKTHUBHBIX IEPEMEHHBIX.

Mogenu ¢
reTePOCKEeIaCTUUHBIMU
OIIIMOKaMHU.
OO000IIIEHHBIN METO/I
MHOKECTBCHHOM
perpeccuu

Hapymenne rumore3sl O  TOMOCKEIACTHYHOCTH.
DOKOHOMHYECKHE MPUYUHBI TIEeTePOCKEAACTUYHOCTH.
IlocnencTBuss TeTepOCKENaCTUYHOCTH Il OLIEHOK
koapdunuento perpeccun  MHK u  mpoBepku
cratucTuueckux  rumore3. [loBenenue rpaduka
OCTaTKOB perpeccuu Kak MIPHU3HAK
rerepockenactuaHoctu. Tectol [Tapka (Park), ['neiizepa
(Glejser), Tomndenma—Ksanara (Goldfeld-Quandt),
bpeyma—Ilarana  (Breusch-Pagan).  IIpumenenue
koa¢dunrenTa panropoil koppensuuu no Crnupmeny
JUI. TUarHOCTUKY TeTepockeacTuuHocTH. Koppekius
Ha rerepockegacTUyHocTh. CTaHAapTHbIE OUIMOKH B
¢dopme VYaiira.




OO6oOmIeHHass  perpeccMoHHass  Mofenb. Teopema
Aiitkena. Bsemennsii MHK 1npum  u3BecTHBIX
TUCTICPCUSAX CITy9alHBIX COCTABIISIONMINX B PA3IMYHBIX
"HaOmonenusx. Bisemenusiii MHK kak 4yacTHBIN
ciydaii o6o6menHoro MHK (6e3 moka3zaTenbcTBa).
OuenuBanue K03 UIUEHTOB MHO>KE€CTBEHHOM
JIMHENHOMN perpeccun B YCIIOBUSX
reTepOCKEeTaCTUYHOCTH MPU HEM3BECTHBIX IUCIIEPCHUSIX
ciyudaitHbix coctapistonmx (feasible generalized least
squares). OlleHKa HEWU3BECTHBIX JUCHEPCUN IO
pesysibTataM tectoB [lapka u ['neisepa.

Mopenu ¢
KOPPEIUPYIOIIIMH
omunoOKaMu

[Tonsitue 00 ABTOKOPPEIALINT CIIy4aitHOM
COCTABJISIOLIEH. DKOHOMHYECKHE NIPUYUHBI
aABTOKOPPEIISLIUU. Wnepuus HKOHOMHUYECKHUX
TOKa3aTeJeH. [IpenBaputenbHas 00paboTka

MepBUYHBIX AaHHBIX. «[layTHHOOOpa3HbIi» 3 deKT.
Kaxymasics aBTokoppessiysi Npu HEBKIIOYEHUH B
MOJIETh CYILIECTBEHHOM MEePEMEHHOM.
ABTOpErpecCHOHBIM  IIpoLlecC  IEPBOrO  IOpsJIKa.
[TocnencTBus HeyueTa aBTOKOPPENALMU 7SI CBOMCTB
OLIEHOK KOX((PHUIMEHTOB PErpeccuu, IOIyUYEeHHBIX
MHK. I'padpuaeckoe JIMarHOCTUPOBAHUE
aBTokoppensiuuu. Cratucruka {lapouna — Yorcona.

O6006mennbii MHK st onenkn ko3 uimeHToB
perpeccuu pu HaIuuuu aBTOKOPPEISILIMY U U3BECTHOM
3HaueHuu napamerpa p . [IpeobpazoBaHne HCXOMHBIX

IIEpEMEHHBIX, Io3BoJsromee  npumennts  MHK.
CoBMmecTHOE OlleHHBaHUE K0((DUIIUEHTOB PErPECCUU U
napameTpa O TpH HAJTUYMAU aBTOKoppersinud. OneHka

napaMmeTpa aBTOKOPPEISILUU 110 3HAYEHUIO CTaTUCTHKU
Hapbuna — YorcoHa u kKo3((ULHEHTY aBTOPETPEeCcCUn
octaTkoB. Meron moucka Ha cerke Xwuigpera — Jly
(Hildreth-Lu grid search procedure). IIporemypa
Koxpeiina —Opxkatta (Cochrane-Orcutt). locTynHbiit
000011IeHHBINA METOJ HAMMEHBIITNX KBAJPATOB.

JlnHamMmuyeckue
3KOHOMETPUYECKHE
MOJIEJIA

Perpeccuonnble auHamuyeckue Monaenu. Jlarosbie
TepEMEHHBIE U HPKOHOMHUYECKHE 3aBHUCHUMOCTH MEXKITY
Pa3HOBPEMEHHBIMU 3HAYEHHUSIMU TIEpEMEHHBIX. Moienb
C pacmpelneleHHbIMU Jjaramu. Jlaru B 3aBUCUMBIX H
HE3aBUCHUMBIX  TMEPEMEHHBIX.  MeTOAbl  OLEHKH
ONTUMAJIBHON BEJIMYMHBI Jiara. TpyIHOCTH OIIEHOK
MapaMeTpoB B MOJENAX C JIAarOBbIMU TNEPEMEHHBIMHU
(cMeleHHOCTh OILICHOK K03 (UIINEHTOB, 170.¢
HeaddexkTuBHOCTH U 1p.). [Tonxon TunOGeprena u Anpra
(Tinbergen & Alt) x oOmeHke MoAelel ¢
pacnpenenennbiMu naramu. [IpeoOpasoBanme Koiika.
Mogens AJIMOH. ABTOPErpeCCHOHBIE MOJIETN KakK, Kak
SKBUBAJICHTHOE MpeACTaBICHUE Mojenei c
pacnpeneneHHbiMU JlaraMu. OLIEHUBAaHWE MOJIENEd C
pacmpeieieHHbIMU  JIaraMU:  HEJIUHEHHBI  MeTof
HAaUMEHBIINX KBAJAPATOB, METOJl MaKCHMaJIbHOTO
paBAONOA00ws, METOJI MHCTPYMEHTAJIbHBIX




nepeMeHHbIX. OXuaaHue SKOHOMUYECKUX areHTOB Kak
MIpUYMHA JIArOBBIX NEPEMEHHBIX B Mojensax. Mopenb
YAaCTUYHOW KOPPEKTUPOBKU. Mozenb aJanTUBHBIX
oxkumannii  (Moxenbp  runepuHpasuuu  Keiirana
(Cagan)). Mogens  motpeOiienus ~ Dpuamana.
ABTOKOppenanuss OMMUOOK CO  CTOXaCTHUYECKUMU
perpeccopamu. HectanmonapHsie BpeMEHHBIE PSiJIbI.

.|Cucremsr OCHOBHBIE TPEINOCHUIKH CHCTEM B3aMMO3aBHUCHMBIX K
pPEerpecCUOHHBIX nepeMeHHbIX. CHCTeMBbl OJJHOBPEMEHHBIX YpaBHEHHI
ypaBHEHHUM Ha TMpUMepe MOJACIH CIpoca U MPEIIOKCHHS.
CtpykTypHass ¥ TpuBEIeHHBIC (OpPMBI MOJECIH.
MarpuyHass  3amuch  CHUCTEMBI  OJIHOBPEMEHHBIX
YpaBHEHHUH. [Tpobnema UACHTU(DUIIIPYEMOCTH.
Panrosoe ycioBue uaCeHTUGUIMPYEMOCTH ypaBHEHHUS.
OnHoBpeMEHHOE OIICHUBAHUE PEerpecCuOHHBIX
ypaBHeHUW. BHemHe He CBS3aHHbIE ypaBHEHUS.
OneHuBaHUE CHUCTEM OJIHOBPEMEHHBIX YpaBHEHUM:
kocBeHHbId MHK, nByxmarossiit MHK, TpexiiaroBsiii
MHK. PexypcuBHbIE CHUCTEMBI MOJIEJIEH.
Hcnonb3oBanue kinaccuyeckoro u apyxinaroporo MHK
B OILIGHKE TapaMeTpOB PEKYPCHUBHBIX  MOJIEJCH.
DOKOHOMHMYECKH  3HAYUMbBIE  MPUMEPHI CHCTEM
OJIHOBPEMEHHBIX YPaBHEHUM.

2.3.2 3aHATHS CEMHHAPCKOI0 THIIA
3aHATUS CEMUHAPCKOTO TUIA HE MPEAyCMOTPEHBI.

2.3.3 JlaGopaTopHbIe 3aHATHS

HanmenoBanue J'Ia60paT0pHBIX pa60T CDopMa TCKYLICTO KOHTPOJIA

3 4

[IpeamMeT 3KOHOMETPUKHU VCTHBII o1poc

Y CTHBIN OIpOC, OTYET O

KoppenauronHslii aHanus .
ppeitill nmaboparopHoii paboTe

N Otuer 1o j1abopaTopHOii padore,
Mopens mapHoit perpeccu. MeTo HauMEHbIINX
PacuerHo-rpaduueckoe 3aganue

KBaJIpaToOB No2

PacuetHo-rpaduueckoe 3ananue

Mopnenb MHOKXECTBEHHOM PETPECCUU U €€ CBOMCTBA No2

Ortuet no nabopatopHoii pabore,

Crermdukanusa perpecCCUOHHBIX MOeIei
IH{HKAIEs perp a KOHTpoJibHas pabora No 1

Otuer no 1abopaTopHOi paboTe

DUKTUBHBIE IEPEMEHHBIE
TecT Ne 1

Mopenu ¢ TeTepoCKeIaCTUYHBIMU OIUOKaMH. Ortuet o j1abopaTtopHoii padbore

O060011eHHBII METO] MHOYKECTBEHHOH perpeccuu

OrtyeT mo J1abopaTropHOi paboTe,

Mopenu ¢ KOppeTupyOIIIMHI OITHOKaMH KoHTpOITbHas padoTa No 2

I[I/IHaMI/I‘-ICCKI/IG 9KOHOMCTPHUYCCKUEC MOACIIN

Otuer no 1abopaTopHoii paboTe

10.

CucreMbl perpecCHOHHBIX ypaBHEHU N

Ortuet o 1abopatopHoii pabdoTe,
tecT Ne 2




3ammra nmaboparopHoi padotsl (JIP), Bemonnenue kypcooro npoekrta (KII), kypcosoit
pabotel (KP), pacuerHo-rpaduyeckoro 3amanus (PI'3), manmcanue pedepara (P), scce (D),
koutokBuyM (K), rectupoBanue (T) u T.1.

2.3.4 IlpumepHasi TeMaTHKA KyPCOBbIX padoT (IPOEKTOB)
KypcoBbie paboTbl HE IPEYCMOTPEHBI.

2.4 TlepeyeHb y4eOHO-METOMYECKOT0 o0ecIeyeH sl AJIsl CaMOCTOSITeIbHON padoThI
00y4yarIuXcs Mo JUCHUILINHE (MOYJIIO)

Ilepeuens y4eOHO-METOOMYECKOI0 00€CIeUCHHS AUCLUIIIMHBL IO
No Bux CPC BBITIOJIHCHUIO CAMOCTOSITEIIbHOM PaboThI
1 2 3
1 IIpopaboTka yueOHOTO |YueOHas nHTeparypa W3 CHOHCKA OCHOBHOM W JOMOJHUTEIHHOU
(TeopeTudeckoro) JIMTEpATyphl; HAYYHBIE CTATBU B NIEPUOAUYECKUX U3JAHUAX U3 CIIUCKU
MaTepuaia MIepUOANYECKON JTUTEpaTyphbl
2 |Pemenwne 3amaq 3aJauHUKHU U3 CIUCKAa OCHOBHOM U JIOMOJHUTEIBHOMN TUTEPATYPhI
3 |[IpaxTuko- YyeOHast IMTepaTypa W3 CIOHCKA OCHOBHOW U JIOTIOJTHHUTEIHHOMN
OPHEHTHUPOBAHHBIN MPOEKT [TUTEPATYpPbl; HAYUYHBIE CTATbU B MEPHOANYECKUX M3NAHUAX U3 CIHCKH
MIEPUOIUUECKON TUTEPATYPhI

VY4eOHO-MeToIM4YeCKHe MaTepualibl Ul CaMOCTOSTEIbHOM pPabOThl OOydarOLIMXCS M3
YHUCiia MHBAJIUAOB M JIMI C OTPAHUYECHHBIMHU BO3MOKHOCTSIMH 3710poBbsi (OB3) npenocrasisitorcs
B (hopMax, aJanTHPOBAHHBIX K OTPAaHUYEHUSAM UX 37J0POBbS U BOCHPUATHS HH(DOPMAIIH:

JUig au1 ¢ HapyLIeHUSIMU 3pEHUSL:

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

— B (popMe dJIEKTPOHHOTO IOKYMEHTA,

— B (opme ayauodaiina,

— B ieyaTHOM popme Ha si3bike bpaiins.

Jlnist a1 ¢ HapyIIEHUsIMU CiTyXa:

— B TIle4aTHOU opme,

— B (popMe 2IIEKTPOHHOT O IOKYMEHTA.

Jljig U1 ¢ HapyLIeHUsIMA OIIOPHO-JBUTaTEIbHOTO anmnapara:

— B I1e4aTHOM (opme,

— B (popMe dJIEKTPOHHOT'O IOKYMEHTA,

— B (popme ayaunodaiina.

JlaHHBIN TIepeYeHbh MOXET OBITh KOHKPETH3HPOBAaH B 3aBHCHMOCTH OT KOHTHHTEHTA
00ydaronuxcs.

3. O6pa3zoBaTe/ibHbIE€ TEXHOJIOTHH

[Tpu peanu3zanyu mporpamMMbl TUCIHUILTHHBI « DKOHOMETPUKA» HCIIONIB3YIOTCS pa3InyHble
o0pa3oBaTeibHbIe TEXHOJIOTUH; ayAUTOPHBIE 3aHATHUS TPOBOJATCS B BU/JIE JIEKIUI C TPUMEHEHUEM
[1K, mpoekTopa W/uiM MHTEPAKTUBHON JOCKHU, a Takke JlabopaTopHbIX padboT. Ha nexnusx mpu
U3JIO)KEHUU HOBOTO MaTepuajia TakKe HCIOJIb3yeTcsl MHTEepakTHBHAs (opma mpoBeneHus
3aHATHSA, @ UIMEHHO — pa300p SKOHOMETPUYECKHX MOJeJel, 00CyX AeHHE aKTyaJbHBIX HAay4YHO-
UCCIIEIOBATENbCKUX paboT 1o dSKoHOMeTpuke. JlaGoparopHble pabOTBl NPOBOJATCS B
KOMITBIOTEPHBIX KJIaccax, Ha KOTOPBIX B paMKaxX Kypca MpeaycMOTpeH paz0op MpakTHUYECKHX



3a1a4, OCHOBAHHBIX HA peEalbHbIX CTATUCTHYECKUX MIAaHHBIX C HCIOJb30BAHUEM IIAKETOB
MIPUKJIAHBIX IIPOrPaMM.

I[HSI Jul ¢ OrpaHM4YCHHBIMU BO3MOKHOCTAMH 300POBbA NPCAYCMOTPCHA OpraHu3aluAa
KOHCYJ'IBTaI_[I/Iﬁ C UCIIOJIb30BaHHUEM BHGKTpOHHOﬁ IIOYTHI.

11. OueHouYHbIe U MEeTOANYECKHE MAaTEPHUAJIbI
4.1 OueHouyHble CcpeACcTBAa UIS  TeKYUIero KOHTPOJIS  YCINeBaeMOCTH H
HpOMe)RyTO‘lHOﬁ aTrTreCcranumn

OneHouHBIE CpelncTBa MNpEJHA3HAYCHBI U KOHTPOJII M OLEHKH 00pa30BaTeNbHBIX
JOCTMDKEHUIN 00ydarolMXcsl, OCBOMBILIMX IPOrpaMMy Yy4eOHOH JUCLMIUIMHBI «HAa3BaHUE
JTUCLIUTUTHHBD.

O1eHOUHBIE CPEJCTBA BKJIIOYAET KOHTPOJIbBHBIE MaTepHalibl Ul NIPOBEACHUS TeKyIIero
KOHTPOJIsE B (OpMe TECTOBBIX 33JaHUH, KOHTPOJBHBIX pPabOT, Pa3HOYPOBHEBBIX 3aJaHHI,
pacueTHO-rpaMUYEeCKUX 3aJaHUM U NMPOMEXKYTOYHOH aTTecTanMu B (opMe  BOIPOCOB U
3a/IaHUM K DK3aMEHY.

OneHouHble cpencTBa Uil HMHBAJIMIOB W JIMI C OTPAaHUYEHHBIMH BO3MOKHOCTSAMH

3JI0pOBBSI BHIOMPAIOTCS C YYETOM UX WHAMBHUIYATbHBIX ICUXO(DU3UIECKIX OCOOCHHOCTEM.

— IpY He0OXOAMMOCTH UHBAIMIAM U JINLIAM C OTPaHUYE€HHBIMU BO3MOKHOCTSIMH 37I0POBbS
IIPEIOCTABIISAETCS JOMOJHUTENBHOE BPEMs JUIsl IOATOTOBKH OTBETA Ha SK3aMEHE;

— [IpU NPOBEJICHUH MPOLEAYPHI OLICHUBAHUS PE3YyJIbTaTOB 00yUEHHUs] MHBAINIOB U JIULL C
OTPaHUYECHHBIMH BO3MOXXHOCTSIMH 3/I0POBBS IPEAYCMATPUBAETCSI UCIIONB30BAHUE TEXHHUUYECKUX
CpEeCTB, HEOOXOIUMBIX UM B CBSI3U C UX MHAWBUIYAIbHBIMU OCOOEHHOCTSIMU;

— TIpY HEOOXOAUMOCTH ISl 00YHAIOIIUXCS C OTPAHUYCHHBIMHA BO3MOXKHOCTSIMH 37I0POBbSI
U MHBAJIUAOB TpOLEIypa OLEHMBAHUS pE3yJbTaTOB OOyYEHHUs IO JAUCLHUIUIMHE MOXKET
IPOBOJUTHCS B HECKOJIBKO ATAIIOB.

ITponietypa orieHMBaHUs Pe3yJIbTATOB OOY4YEHHs WMHBAJIUIOB U JIUI] C OrPaHUYEHHBIMHU
BO3MOXXHOCTSIMU 3/I0pOBbsl MO JUCHUILIMHE (MOAYNIO) MpEeaycMaTpUBaeT NpPeIoCTaBIIEHUE
uHpopmanuu B (opMmax, AJANTUPOBAHHBIX K OrPAaHMUYEHHMSIM HX 3J0pOBbS U BOCIPHUATHUS
uH(popMauu:

Jist U1 ¢ HapyIIEHUSIMH 3pEHMSL:

— B Mie4yaTHOU (popme yBeIHMUEHHBIM HIpUPTOM,

— B (popMe 2IIEKTPOHHOT O IOKYMEHTA.

JUist T ¢ HapyIIEHUSIMH CITyXa:

— B I1e4aTHOM (opme,

— B (popMe JIEKTPOHHOTO IOKYMEHTA.

JUist T ¢ HapyIIEHUSIMH OTIOPHO-/IBUTATEIBHOTO amnmapaTta:

— B TIe4aTHOM opme,

— B (popMe 2IIEKTPOHHOTO TOKYMEHTA.

JlaHHBIN TIepeYeHbh MOXET OBITh KOHKPETH3HPOBAaH B 3aBHCHMOCTH OT KOHTHHTEHTA
00ydaronuxcs.

CTpyKTypa OLleHOYHBIX CPeACTB A/l TeKylIeil U MPOMeKYTOYHOM aTTecTaluu

Kon HaumeHnoBanue
Ne KoHnTponupyemslie pa3aeinsl KOHTPOJIMPYEMOH OLICHOYHOI'O CPEACTBA
/1 (Tembl) TUCIUTUIMHBT* KOMITETEHITNH (VT . [TpomexyTouHas
Texkylmuil KOHTPOJIb
€€ YacTH) aTTecTalys
Bonpocvt ons Bonpoc na sxzamene -

HUCbMEHHO20 onpoca 3

1 | [Ipenmer 3KOHOMETPUKHU TIK-1 (ymems) no meme




Bonpocw ons Bonpoc na sxzamene 4-
2 | KoppersiuuoHHbIN aHaIu3 0 HZIE; (snamv) | nucmennozo onpoca | 7
ymems) no meme
Monenb HapHOﬁ Pacuemmno- Bonpoc na sxzamene 8-
3 | perpeccuun. Meron 0117711{{ 61 (gﬁfﬁ)’) epaguueckoe 15
3a0anue Nel
HaMMCHBIINX KBaApPaTOB
Monens MHOKECTBCHHOM IIK-1 (ymems) Pacuemio- Bonpoc na sisanene
4 . OITK-6 (yemb) epaguueckoe 16-25
pErpecCuu U €€ CBOMUCTBA sadanue No2
g Crnenudukamnms IIK-1 (61ademv) Koumponvnas Bonpoc na sxzamene
PErPECCHOHHBIX MOJIENIEH OIIK-6 (ynemv) paboma Nel no meme | 26-32
6 | @ IIK-1 (ymems) | Tecm Nel no meme Bonpoc na sxzamene
HKTHUBHBIC ICPEMCHHBIC OITK-6 (yMean) 33-35
Monenu ¢ Bonpocwi ona Bonpoc na sxzamene
FeTepPOCKEIACTUYHBIME nucbmenHozo onpoca | 36-43
7 | ommuGramu. OGobmennpit | X1 (ynems) 1o mee
: N OIIK-6 (61aoemv)
METOA MHOXKXCCTBECHHOU
perpeccun
Mopenu ¢ Koumponvnaa Bonpoc na skzamene
8 | KoppeaHpyoILUMK 1072'[5 gJ’Ewemb) paboma Ne2 no 44-47
-6 (61ademv) | pasoeny
omnOKaMu
JlMHAMUYECKHUE TIK-1 (a1adem) Bonpocw ona Bonpoc na sxzamene
9 nucbmenHozo onpoca | 48-49
SKOHOMETPUYECKUE MOAEITH 10 Mente
(9
10 CucreMmsl ?ereCCI/IOHHI)IX OITK-6 (anadems) Tecm Ne2 no meme lsig_néaloc Ha IK3aMeHe
ypaBHEHUH
HOK333Te.l'll/l, KPUTECPHUH M IIIKAJA OHCHKHA C(l)Ole/IpOBaHHbIX KOMHeTeHIII/Iﬁ
Kon u CooTBeTcTBHE YPOBHEH 0CBOCHHS KOMIIETEHIIUH IJIAHUPYEMbIM pe3yJibTaTaM 00y4deHu s
HANMEHOBaHHe H KPHTEPHUSIM UX OLeHUBAHHUS
KOMIIeTeH Uil NOPOroBbIi | 0a30BbIii | NPOJABHHYTHI
Onenka
Y I0BIETBOPUTETHHO Xopo1o/3a4TeHo OTIUYHO /324TEHO
/3a4TeHO
3naem - METOITBI 3naem - MeTOIBI IOCTPOCHUS | 3Haem - METOMBI TOCTPOCHHS
MTOCTPOCHHUS 9KOHOMETPHUUYECKUX MOJIENIeH; | 3KOHOMETPUIECKHAX MOJICICH;
9KOHOMETPHUYECKUX HEOOXOIUMBIE YCIOBUS IS HEOOXOIUMBIE YCIOBUS IS
Mojenen MPUMEHEHHUS MPUMEHEHHUS
HKOHOMETPHYECKUX METOJIOB HKOHOMETPHYECKUX METOJIOB
MOCTPOCHUS MOJIeNeH MOCTPOEHHMST MOJIEIIEHl; OCHOBBI
MOCTPOEHMSI, pacyera U aHaIn3a
CHCTEMBI CTATUCTUUECKHUX
MoKasaresei
Ymeem - nenatn Ymeem - nenatn Ymeem -nenarn
OIIK-6 IIpeJBapUTENbHBIN IpeaBapUTEIbHbII IpeJBapUTEIbHbII
coJiepKaTeNNbHBIN aHaAIM3 | COAEpKAaTEeNIbHBIM aHaIN3 M Ha | COZEp KaTeNbHBIN aHAJIU3 U Ha
U Ha MPAKTHKE BEIOUpATh | IpaKTHKE BHIOUPATH NPaKTHKE BHIONPATH
HEOOXO0ANMYIO HE0OX0AUMYIO HEOOXOANMYIO CTaTUCTHYECKYIO
CTaTUCTHUYECKYIO CTaTHCTHYECKYIO nH(popManuio; CTOUTh Ha
nH(POPMAIIHIO MH(POPMAIINIO; CTOUTH Ha OCHOBE OTHCaHUS
OCHOBE OIHCAHUS HKOHOMHUYECKHX ITPOIIECCOB U
HKOHOMHYECKHX MPOLIECCOB U | SIBJICHUH CTaHAapTHbIE
SIBJICHUI CTaHIapTHbIE 9KOHOMETPHYECKUE MOJICIIH,
HKOHOMETPHYECKUE MOJICIIH, aHaJIM3UPOBATh U
aHAJIM3UPOBATh U COJIEPXKATEIBHO




COJIEPHKATENBHO
MHTEPIPETHPOBATH
MOJIy4YEeHHBIE PE3yIbTaThl

MHTEPIPETHPOBATh
MOJy4YEHHBIE PE3yIbTaThl;
IIPOTHO3UPOBATH HA OCHOBE
CTaH/IapTHBIX
9KOHOMETPHUYECKUX MOJenei
MOBEJICHUE SKOHOMUYECKHUX
arcHTOB

Braoeem - HaBEIKOM
HHTEPIIPETALUH
Pe3yJIbTaTOB OLICHKH
HKOHOMETPHUYECKUX
MoJenen

Bnaoeem - HaBBEIKOM
MHTEPIPETALNH PE3yIbTaTOB
OLICHKH YKOHOMETPHIECKUX
MOJENEN; CTATUCTUYECKUMM
METOJIaMH 1 IPUEMaMHU
aHaJau3a DKOHOMHUYECKUX
SIBJIEHUH ¥ IIPOLIECCOB C
MOMOIIBIO CTAHAAPTHBIX
SKOHOMETPHUYCCKUX MOJIENCH

Bnaoeem - HaBEIKOM
HMHTEPIIPETALIMU PE3YIHTATOB
OLIEHKU 3KOHOMETPUYECKUX
MOJCIEH; CTATHCTUICCKUMHU
METOJIaMU U IPUEMaMH aHAJIN3a
YKOHOMUYECKHX SIBJICHHUH 1
MIPOLIECCOB C MIOMOUIBIO
CTaHAAaPTHBIX
9KOHOMETPHUECKHUX MOJIENEH;
COBPEMEHHON METOAUKOMN
MOCTPOECHUS SKOHOMETPHUUECKHUX
MoJeaeH

K-1

3naem - untTepdeiic
MIAKETOB MPHUKIIATHBIX
TpOTpamMM st paboTHI
CO CTaTHCTHIECKUMH
JIAHHBIMH

3naem - uaTepdeiic makeTon
MPUKIIAIHBIX IPOTPaMM JUIS
paboTHI CO CTATHCTUICCKUMHU
TAaHHBIMU, METOBI BEISIBIEHUS
CBA3€H U TEHACHLIUN Pa3BUTHUS
COLIMAIIBHO -3KOHOMHYECKHUX
MPOLIECCOB

3naem - unTepdelic makeTos
MPUKIIAHBIX IPOTPaMM IS
paboTHI CO CTATHCTUICCKUMHU
TAaHHBIMHU, METOBI BEISIBIEHUS
CBA3€H U TEHACHLUUN Pa3BUTHUS
COLIMAJIBHO -DKOHOMHYECKHUX
MIPOLICCCOB; OCHOBHBIC METObI
00paboTKHU U aHAIN3a
MEPBUYHBIX CTATUCTHUECKUX
JTaHHBIX

Ymeem - BoIOpaTh
KOHOMETPHYECKYIO
MO/JIETIb JIJIsl OTIMCAHUS
TPUKIIAIHBIX TPOLIECCOB

Ymeem - Bo1Opath
9KOHOMETPHUYECKYIO MOJIETb
JUIA OTIMCaHMS MIPUKIIaJHBIX
MPOLIECCOB;
MHTEPIIPETHPOBAThH
Pe3yNbTaThl PACUETOB

Ymeem -- BbIOpath
HKOHOMETPHYECKYIO MOJEIb
JUISL OITMCaHMsI TIPUKJIATHBIX
MPOLIECCOB; HHTEPIPETHPOBATD
pe3yIbTaThl PacyeTOB;
NPEICTaBISTh JaHHbIE
9KOHOMHYECKOT0 XapakTepa B
TEKCTOBOM, TAOJIMYHOM U
rpadUyecKoM BUJIe

Braoeem - meTonamu
00paboTku
CTaTUCTHYECKUX
JTAHHBIX B CpPeJie MTAKETOB
MIPUKJIATHBIX

porpaMm Jyis paboTsl
CO CTAaTHCTHYECKUMH
JAaHHBIMH

Bnraoeem - metonamMn
00paboOTKN CTATUCTUYECKUX
JaHHBIX B CPCC MMaKECTOB
TMIPUKJIaJIHBIX

MporpaMm Jyist paboThl CO
CTaTUCTUUYECKUMU JTAaHHBIMHU,
HaBBIKOM BBIOOpA METOJIOB U
MHCTPYMEHTApUS IS
MPOBEJICHUSI UCCIICIOBAHMS

Braoeem - meronamMn
00paboTKN CTATUCTUYECKUX
JTAHHBIX B CpeJie MaKeTOB
TMIPUKJIaIHBIX

IporpaMM it paboTHI CO
CTaTUCTUUYECKUMU JJAaHHBIMH,
HaBBIKOM BBIOOpA METOJIOB U
MHCTPYMEHTApUS IS
MPOBE/ICHUSI UCCIICJOBAHHS;
HaBBIKAMU OPTaHU3aIHU
HCCIICIOBaHMS B paMKax
MOCTABJICHHOU 3a1a4H

TunoBbie KOHTPOJIbHBIE 3aJaHUSI WIN HHBbIE MATEPHAJIbI, HEOOXO0MMBbIE 1JIsl OECHKHU
3HAHMH, YMEHHUI, HABBIKOB M (MJIM) ONBITA [JAEATEJbHOCTH, XaPAKTEPHU3YIOUIUX ITANbI
(popMHpPOBaAHHUSI KOMIIETCHIHI B polecce OCBOEHHUsI 00Pa30BaTeIbHON MPOrPaMMbl

BapuaHT 0Mi1eTa Ha KOJUIOKBHYMe

1. [Maiite onpenenenue 3pPpeKTUBHOCTH OLIEHKU MapamMeTpa.
2. Kakwue u3 HIDKenepeunciIeHHbIX PaKTOpOB MPUBOIAT K cMereHHoctn MHK-omeHok:

TeTECPOCKENACTUIHOCTD,



®  MyJIbTHUKOJUIMHEAPHOCTH;

® [IPOIYUICHHBIE CYIIECTBEHHbIE IEPEMEHHBIE;

® BKJIIOYCHHBIC HECYIIECTBEHHBIC IEPEMCHHBIE.
3. Ilepeuncnure ycinoBus ["aycca-MapkoBa i TUHEHHON ApHOW PErpeccuu.
4. Ecnu k03P PUIMEHT ypaBHEHUS perpeccu [ CTaTUCTUYECKU 3HAYUM, TO

a) p#0

b) >0,

c) 0<p <],

d g>0;

e) Bl >1.

5. Jlnst Mmozenu nmapHOU perpeccuu y; = a + fx; + & obo3Hauum uepes @, b MHK-onenku
napameTpoB «, 3. Ilycts ¢ — nonoxxkurenbHas koHcTanta. O603HauuM yq; = ¢ y;. [lycth
aq,b; — MHK-onieHkn mapameTpoB a4, /1 B MOJENH Y1, = 4 + [1X; + &€1¢. Boipazure
a;, by uepez a, b u c.

6. Mana ouenka perpeccuu Iny, = 1.45 + 0.27x,; + 1.68In x,;, rie y — 11eHa 3a KBapTUPY,
Xqp — UPT, X,¢ — IOHIAAb KBAapTUPHL. JlaiiTe nHTEpIpeTanuio KodhUIMEeHTOB.

7. OueHeHHas 3aBUCHMOCTh PacxoJI0B Ha XKUJIuIIHOe cTpouTenabcTtBo B CIIIA B 1977-2000
ronax (B mupa. Aojul.) or Bpemenn t =1 B 1977 r., t =2 B 1978 1. u T.A. ¢ yueTom
ce30HHBIX (hakTopoB (d; = 1, ecnu HaOMIOJCHHE OTHOCUTCS K I-My KBapTaiy, uHaue 0),
umeeT BUI: Y, = 14 + 3d, + 4d; + 3d, — 0.5t. OueHnTe KUIHIIHBIC PACXOIbI B IEPBOM
u BTOpoM kBapraiue 1980 r.

BapuanTt TunoBoit KoHTpoabHOU padoTsl Nel

1) Tlo teppuropusim Bonro-Bsitckoro, Lentpansao-UepHo3emHoro u [1oBomkckoro
pailoHOB W3BECTHBI AaHHbIE 32 HOSIOpb 1997T.

[ToTpebutensckue pacxonabl Ha aymry | CpenHss 3apaboTHas 1J1aTa ¥ BBITUIATHI
HaceJleHus, ThIC. pyoO. COLIMAJILHOTO XapaKTepa, ThIC. PyoO.
302 554
360 560
310 945
415 672
452 796
502 77
355 632
416 688
501 833
403 577
208 584
462 949
368 888
399 831
342 562
354 665
558 705

1. Haiiaure ko3 unmeHT napHoi Koppensuuu u copMyInpyiTe runoTesy o Gpopme CBs3H.
2. PaccunraiiTe mapaMeTphl ypaBHEHH JTHHEHHON, CTETICHHON U THITEPOOIMYECKON MapHOM
perpeccum.



=

n

Hcnonb3ys KpuTepuH KayecTBa allpOKCUMAIINH, BBIOEPUTE HAWITydIllee ypaBHEHHE,
OTIHCHIBAIOIIEE UCCIIEAYEMBI MPOIIECC; BEIUUCIUTE CPeIHUN KOAPDUITUEHT dTACTUYHOCTH.
PaccunraiiTe mpOrHO3HOE 3HAYEHHE pE3yJIbTaTa, €CIM IPOrHO3HOE 3HadeHHe (hakTopa
yBenuuutcss Ha 10% ot ero cpeanero ypoBHA. Onpenenurte JOBEPUTEIbHBIM HHTEPBAI
IPOTHO3a.

Bapuant tunoBoro tecra Nel

CrnyyaiiHasi IepeMeHHasi — 3TO IIepeMeHHasl,

a) UMEIONIasl ONPEeAeIeHHBIH HaOOp BO3MOKHBIX 3HAUCHHH;

b) 3HaueHne KOTOPOIl HE MOXKET OBITH TOYHO MPEICKA3AHO;

C) IpUHHUMAIOIIAs JTF000€ U3 HENPEPHIBHOTO AUaNa30Ha 3HAYCHHIA;

d) umeroras HyJIeBO€ MaTEMaTHYECKOE OXKHIAHUE;

€) BEpPOSITHOCTH MOSBJICHUSI KOTOPOH CTPEMUTCS K HYJIIO.

KoadduumeHT ypaBHEHHS perpeccuy MOKa3bIBaeT

a) BO CKOJIBKO pa3 U3MEHUTCS Pe3yJIbTaT IPH U3MEHEHHH (akTopa Ha 1 ex.;

b) Ha CKOJBKO €/1. U3BMEHUTCS pe3yJIbTAT IPU U3MeHeHHU (aktopa Ha 1 e.;

C) Ha CKOJIbKO €JI. U3MEHHTCS (pakTop Mpu U3MEHEHHH pe3yiibTaTa Ha 1 ef.;

d) Ha CKOJIBKO % M3MEHHTCS pe3yJbTar NpH U3MEHEeHUH pakropa Ha 1%;

€) Ha CKOJIbKO % M3MEHMTCS (pakTop IIPH U3MEHEHUHU pe3yibTaTa Ha 1%.
Haiinure npennonoxeHue, SBISIOMIEECcs MPEIIOChUIKON KIIACCHYECKONW MOIEIH
a) pe3yIbTUPYIOLINHA MTOKA3aTeIb U3MEPSIETCS B TIOPSIIKOBOM MIKAJIE;

b) pe3ynbTupyromHMii TOKa3aTelb SABISICTCS KOJIMYCCTBEHHbBIM;

C) PE3yNBTUPYIOUIHIA MTOKA3aTeIbh U3MEPSIETCS B HOMUHAIILHOH IIIKAJIE;

d) pe3ysIbTUPYIOLIHIA TTOKa3aTeh U3MEPSCTCS B TUXOTOMUYECKOM IIKAJIE;

€) pe3yIbTUPYIOUIHIA TOKA3aTeIb MOKET OBITh M KOJHYECTBEHHBIM, H KAUECTBEHHBIM.

A

. Ouenka £ 3HaueHMs mapameTpa MoJenu [ sBISETCS HECMEIEHHOU, eciu

2) f=f;

b) £ obnamaer HaMMEHbIIIEH TUCTIEPCUEH IO CPABHEHUIO C APYTHMH OIICHKAMH;

A

C) MaTeMaTH4ecKoe oXuganue [ paBHO [

A

d) mpu n —> 0, BEPOSTHOCTh OTKJIIOHEHUs [ OT 3HAYCHUS 3 CTPEMUTCS K HYJIIO;
e) |B-F
Jnist aHaM3a 3aBUCUMOCTH 11€JIeBON IEPEMEHHOM ¥ OT 0OBSICHAIOLIEH epeMEeHHOI X
nojy4yeHa BeIOOpKa, cocrosimas u3 T=10 nabmoaeHui, U onpeieNeHbl CeayoHe

nokasatem: x =20,7; y =46,2; D x.y, =1120; Y x’ =5023; >y =7891

[Ipeanonaraercs, 4TO 3aBUCUMOCTb OIMCBIBAETCS CIIETYIOIIUM yPABHEHUEM
v, = B, + Bx, +¢,. Haiitn:

<&

a) OLEHKH napamMeTpoB S, u f,;

b) oeHKy AMCHIepcHU OMIMOKH;

C) OLIEHKH JHCIIEPCUI OLIEHOK KOA(PPHUIINEHTOB;

d) mpoBepUTH CTATUCTUYECKYIO 3HAUUMOCTh KO3 (HUIIMEHTOB perpeccuu
) ko pUIMEeHT AeTepMUHAIINH.



3ayeTHO-3K3aMeHALIHOHHbIE MaTepHuaJbl AJIA HpOMe)KyTO'lHOﬁ aTreCcTalumn

(3x3ameH/3a4eT)

SARER A

N

11.
12.

13.
14.
15.
16.
17.
18.
19.
20.

21.
22.
23.
24,
25.
26.
217.
28.
29.
30.
31.
32.
33.
34.
35.
36.
37.
38.
39.
40.
41.
42.
43.

B()l'[pOCLI AJIS MOATOTOBKHU K 3K3aMEHY

[TpenmeT 3xoHOMETPUKH. MEeTO10JI0THS SKOHOMETPUUECKOIO UCCIICOBAHUS

THumbl PKOHOMETPUUECKUX TAHHBIX U SKOHOMETPUYECKUX MOJIETICH.

CBolicTBa OIIEHOK MapaMeTpoB (HECMENMIEHHOCTb, () (HEKTHBHOCTh, COCTOSITETLHOCTB)
Craructuyeckas mpoBepKa runoTe3. Y poBeHb 3HAYMMOCTHU U MPOBEPKa TUIIOTE3.
Bribopounbie  xapakTepuCTUKU (CpeaHee, Iucrepcus, KoBapuanus, KoddduuueHt
KOPPEJISLIIN)

Meton aHanuza KOppeIsIHOHHON MaTPHIIbL.

Mertoa noka3zateneil nHHOPMAIMOHHON EMKOCTH.

[Tapuas nuneitnas perpeccust. MHK orienku nmapameTpoB, X CBOMCTBA U MHTEPIPETAIIUA.
XapaKkTepUCTUKU U KPUTEPHUH Ka4eCTBa IIAPHOW JIMHEHHOM pErpeccui.

. CBoiicTBa K03 puIHIeHTa KOPPENALUY TAPHOI PErPECCUU U €T0 CBA3b ¢ KO (HULIMEHTOM

JE€TEPMUHALIUY.
JloBepuTenbHbIE MHTEPBAJIBI 1JIs1 3aBUCUMOM IEPEMEHHOM.

JImHelHOCTP perpeccun IO IIEpEMEHHBIM M mapaMmerpaM. HennHelHsle Mozenw,
CBOJALLMECS K JIMHEHHBIM.

Jluneapuszyembie MOAETH ImyTeM JorapudmupoBanus. KoappuumeHTs! 21acTUIHOCTH.
Monenu, TuHeapu3yeMble 3aMeHO TepeMeHHBIX. Koa(GUIMEeHTHI 2TaCTUYHOCTH.
[TpousBoactBenHas ¢pynkius Kod6a-/lyrnaca.

Knaccuueckas nuHeitHas MHOxkecTBeHHas perpeccuu (KJIMP).

Onpenenenne MHK-onienok k03¢ puiineHToB B MaTpuyHO# Gopme.

KoBapuannonHas MaTpuiia OLieHOK IapaMeTpOB U KOBapHallMOHHAs MaTpuUlia OIIHOOK.
Teopema ['aycca-MapkoBa. CBoiicTBa K03(h(HUIIMEHTOB perpeccuu.

Koapopuument  nerepmunanuu  KJIMP,  ckoppexTupoBaHHBIM KO3 UIUEHT
JeTEepMUHAIUY.

Bunpl runores 06 orpaHu4eHUSX Ha MapaMeTpbl MHOKECTBEHHOI perpeccu.
Nutepnperanns k03 PHUIHEHTOB MHOKECTBEHHON perpeccuu.

XapaKkTepUCTUKU U KPUTEPHUH KaueCTBAa MHOKECTBEHHOW JIMHEHHON PETrPECCUM.
[TpoGiieMa MyJIBTUKONIMHEAPHOCTH HE3aBUCUMBIX IEPEMEHHBIX.

MeTto/1bl OnIpeeNieHNs U YCTPaHEHUsI MyJIbTUKOJUIMHEAPHOCTH.

[TocnencTBust HEMPABMWIHLHOM CTICIM(PUKAIIME MHOYKECTBA PETPECCOPOB.

Kpurepru BeiOOpa MHOXKECTBA PETPECCOPOB.

CpaBHEHHNE HEBJIOKEHHBIX MOJIEIICH.

TectupoBanue ¢pyHKIMOHATBEHON hopmbl Mozenu. Tect Pamces.

CpaBHeHue JIMHEWHOU 1 orapudmuyeckoit mojaenen. Tect bokca-Kokca. PE-TecT.
ArnoctepruopHbIe METO1bI 0TOOpa (PaKTOPOB: METO/IbI UCKITIOUEHUSI.

ATmocTepruopHbIE METOJIBI 0TOOpa (PAKTOPOB: METOJ CEJICKITUH.

Bunpl HEKOIMYECTBEHHBIX IEPEMEHHBIX.

Mopenu ¢ pUKTUBHBIMU TIEPEMEHHBIMU.

MonenrpoBaHue cIBUra KOHCTAHTHI U CABUTa KOAQGUIIMEHTA HaKJIOHA.

Ornenka napameTpoB perpecCCHOHHON MOJIENHN PU HapyLIEHUH yciaoBHii ['aycca-MapkoBa.
JIMP c rerepockeaacTUYHBIMU OMINOKaMU (IPUYHMHBI, IOCIEICTBUA).

ITpumeps! ycTpaHEHUE reTePOCKETACTUYHOCTH

OO6Hapy:keHne TeTepocKeITaCTHIHOCTH. TecT paHroBoil koppensuuu CrnupMmeHa.
Ob6Hapy:xeHue rerepockenacruynoctu. Tect [lapka u ['neitzepa.

O6napyxenue rerepockegactuanoctu. Tect [Nonadensaa-Kpanara u Yaiira.
Oo6napy>xeHue rerepockenactTuaHocT. Tect bpeyma-Ilarana.

[TocTpoenune Mojienel npu repepoCcKelaCTHIHOCTH.



44, JIMP ¢ aBTOKOppETUPYIOIMHUMH OIMTUOKaMH (TPUIHHBI, TTOCICICTBHS).

45. ABTOpErpecCHOHBI Npolece NEPBOro NOPsAIKa.

46. B3emiennpiik MHK  1ipy  M3BECTHBIX JUCIEPCHSAX CIyYalHBIX COCTaBISAIONIMX B
pa3INYHBIX HAOIIOICHUSX.

47. JlocTynHbIi 0000IIEHHBIN METO/T HAUMEHBIIINX KBaIPATOB.

48. MeToa MHCTPYMEHTAIBHBIX TEPEMEHHBIX OIEHUBAHUS MOJENEeHd CO CTOXaCTHYECKUMU
perpeccopamu

49. Mopienb ¢ pacrpeieJICHHBIMU JIaraMH.

50. Cucrembl OIHOBPEMEHHBIX YpaBHEHUN Ha MPUMEPE MOJEIH CIIPOCa U MPEITI0KEHUSI.

51. OueHnBaHNUE CUCTEM OJHOBPEMEHHBIX yYpaBHEHM: kocBeHHbII MHK.

4.2 MeToauyeckue MaTepHaJIbl, ONpe/esiiolue Npoueaypsl OeHUBAHUS 3HAHUI,
YMeHUil, HAaBbIKOB M (WIH) ONbITA AeATEJbHOCTH, XAPAKTEPHU3YIOIIUX ITalbl
(popMupoBaHus KOMIETEHIH A

Memoouueckue pekomenoayuu, onpedenaioujue npoyedypsvl OUEHUBAHUA HA IKIAMEHE
Memoouueckue pekomenoayuu, onpeoenaioujue npouedypvl OUeHUGAHU MECHIOE '

Memoouueckue  pexomenoayuu,  onpeodenalujue  npoueoypvl  OUEHUBAHUS
KOHmMPOJIbHBIX padom:

Memoouueckue pexkomenoauuu, onpeoensoujue Npoyeodypvl OUEHUBAHUA ONPOCA
6HEAYOUMOPHOZ0  UHOUBUOYATILHO20  YMEHUA  NPOPeccUOHANbHO-0PUEHMUDPOBAHHOU
aumepamypo’

5. IlepeyeHb OCHOBHOW M [ONMOJHUTEJbHOH Y4YeOHOH JHUTEPaATypbI,

He00X0UMOIi 1JI1 OCBOECHHUS TUCIMILIMHBI (MO1YJIA)
5.1 OcHoBHasi IuTEpaTypa:

1. Hosukos, A.1. DxoHomeTpuka: YdyeOHOe nocobue Juist 6akanaBpoB [DJIEKTPOHHBINH pecypc] :
y4e0. mocodue — DnekTpoH. naH. — Mocksa: [lamkoB u K, 2017. — 224 c. — Pexum
noctyma: https://e.lanbook.com/book/93399

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

3. Banenmunos, B.A. DxoHomeTpuka: [IpakTukym [DeKTpoHHBIH pecypc] — DIeKTpOH. AaH. —
Mocksa: damkos u K, 2016. — 436 c. — Pexxum noctyma: https://e.lanbook.com/book/77297

4. Bype, B.M. Metonsl npukianHoi cratuctuku B R u Excel [DnexkTpoHHsIii pecypc]: yueb.
nocodue / B.M. Bbype, E.M. Ilapununa, A.A. CenakoB. — DIJnekTpoH. mgaH. — CaHKT-
[TerepOypr: Jlans, 2018. — 152 ¢. — Pexum nocryna: https://e.lanbook.com/book/104938

J71s OCBOCHUS AMCHUILTUHBI HHBAIMIAMH U JIUIIAMUA C OTPAaHUYEHHBIMUA BO3MOXHOCTSMU
300pOBbA HMCIOTCA H3AaHUA B JJICKTPOHHOM BHIC B 3HeKTp0HHO-6I/I6J'H/IOTe‘-IHBIX CUCTEMAX
«/lanvy u «FOpatim»y.

5.2 JlonosiHuTeIbHAS JIUTEPATYpa:

1. Bockobounuxos, IO.E. DxoHomeTpuka B Excel: mapHbie 1 MHO)KECTBEHHBIE PErPECCHOHHBIE
Mojenu [DneKTpoHHbI pecype]: yuebHoe nmocobue / FO.E. BockoGOWHUKOB. — DIEKTPOH.
maH. —  Cankr-IlerepOypr:  Jlanp, 2016. — 260 c. — Pexum pocrymna:
https://e.lanbook.com/book/87571



https://e.lanbook.com/book/93399
https://e.lanbook.com/book/93414
https://e.lanbook.com/book/77297
https://e.lanbook.com/book/104938
https://e.lanbook.com/book/87571

2. Slxones, B.Il. Dxonomerpuka [DnekTpoHHBIN pecypc]: yueOHuk / B.II. fAxoBmeB. —
OnektpoH. jgaH. — MockBa: [JlamkoB u K, 2016. — 384 c. — Pexum pocryna:
https://e.lanbook.com/book/70602

3. DxonomeTpuka (06a3oBbiii ypoBeHb). Econometrics (basic level) [DnexTponHsIid pecypce]:
yueOHnoe nocoodue / A.H. I'epacumoB [u np.]. — DnekrpoH. nan. — Cankr-IletepOypr: Jlans,
2018. — 144 c. — Pexum nocryna: https://e.lanbook.com/book/106882

4., DxoHoMmeTpHKa: yueOHUK aJis1 cTyaeHToB By30B / [lon pen. U.W. EnuceeBoii, — M.: IIpocmexr,
2010. — 288 c. ISBN 9785392009220.

5. Joyeepmu K. BBeneHue B 5)KOHOMETPUKY: YUYEOHUK JIJISI CTYACHTOB 9KOHOMUYECKUX
cnenuanbHocTei By30B / K. Jloyreptu; Hayd. pen. mep. O.0. 3aMkoB — u3f. 3-e. — M.:
NHO®A-M, 2009. — 465 c. ISBN 9785160036403.

6. IIpakTHKyM 10 SKOHOMETpHKE: ydeOHOe TTocOOue It SKOHOM. By30B / oJ pea. N.1.
EnuceeBoii, — 2-e uza. nepepad. u gom. — M.: ®unHancel 1 ctatuctuka, 2008. — 344 c.

7. Jlatiumbeeos J[.M. KoMmbplOTepHBbICE TEXHOJOTHMH aHAIM3a JJAHHBIX B DKOHOMETPHKE:
monorpadus / J[.M. [aitutberos. — 3-e uzn. mon. — M.: Uudpa-M, 2013. — 587 c. ISBN
9785160061450.

8. Maenyc A.P. DxoHoMeTpuka: HayaibHbI Kypc/ S1.P. Marnyc, [1.K Katbiies, A.A.
[Tepecenkwmii — 8-¢ u3a. — M.: «Jlemo», 2007. — 503 c. ISBN 9785774904730.

5.3. Illepuoauyeckue u3IaHusl:

6. Mertoaunyeckue YykKazaHus [Js OO0yYAIOIIMXCA IO OCBOEHHUIO
AUCHUILIUNHBI (MOIYJIs1)

I1o KypCcy npeayCMOTpPEHO IMPOBCACHUC JICKIIMOHHBIX BaHHTHﬁ, Ha KOTOPBLIX HAaCTCA
OCHOBHOM CI/ICTCMaTI/ISI/IpOBaHHHﬁ MaTcpHrai; Ha60paT0pHBIX 38.H$ITPII>'I, Ha KOTOPBIX IIPUBOIATCA
IMPUMCPLI peI_HeHI/Iﬁ 3aa4 II0 OCHOBHBIM y‘le6HBIM TEMaM, COOTBCTCTBYIOLIUEC pa3aciiaM
JICKOMOHHOTI'O KYypcCa.

Baxneimmm sTanmoM Kypca SBISIETCS CaMOCTOsITENbHas paboTa 1Mo AUCIUTUIIMHE
«OxoHOMeTpHuKa». CamocTosATenbHas paboTa CTYACHTOB B XOJA€ U3yYEHHUS JAUCIUILIMHBI
3aKJIFOYAETCS B CIEAYIOIIEM:

1) pemieHre HeayaIUTOPHOE 3aJa4 M COCTABJICHHWE OTYETOB C IICJbIO 3aKpEIUICHHS

MOJTYYECHHBIX 3HAHUI;

2) mpopaboTKa JIeKIHii U paboTa ¢ YKOHOMETPHUECKON JIUTEPaTypoll MPH MOATOTOBKE K
KOHTPOJIbHBIM paboTaM U TEOPETUUECKHM OIPOcam, TECTaM;
3) BBIMOJIHEHHE pacUeTHO-TpaGUIeCcKuX paboT MO ONMPEICICHHOMY pa3iely Kypca.

B ocBoeHnn nuCHUMIUIMHBI MHBAIUIAMM U JIMLIAMHU C OTPAHMYEHHBIMH BO3MOKHOCTSIMH
310pOBbs OOJBIIOE 3HAYEHHE HMEeT WHJMBHyalbHas ydeOHas paboTa (KOHCYJIbTalluu) —
JIOTIOJTHUTEIbHOE pa3bsiICHEHUE Y4eOHOro MaTepuasa.

WnnuBuayanbHble KOHCYJIbTAlMM IO TMPEAMETY SBISIOTCS BaXXHBIM  (DakTOpoM,
CHOCOOCTBYIOLINM MHAWBUIYAINU3alMN OOYYEHUS U YCTAHOBJICHUIO BOCITUTATEIBHOTO KOHTAKTA
MEXJy TMpernojaBaTeieM W O0y4arolMMCs HWHBJIWIOM WM JIMIOM C OrPaHUYEHHBIMU
BO3MOXXHOCTSIMH 37I0POBBbSI.

/. IlepeyeHb WHG(POPMANMOHHBIX TEXHOJOIWH, MCNOJb3yeMbIX MPH

OCyIIeCTBJIEHUMH 00Pa30BaTEeILHOIO MPoIecca Mo JUCHUILIHHE (MOYJII0)
7.1 llepevyenb HH(POPMALHOHHO-KOMMYHUKALMOHHBIX TEXHOJIOTHIi

7.2 TlepeyeHb JIMIIEH3MOHHOIO U CBOOOJHO PACHPOCTPAHSIEMOr0 MPOrPAMMHOIO
o0ecnedyeHus


https://e.lanbook.com/book/70602
https://e.lanbook.com/book/106882
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7.3 [lepeyeHb coBpeMeHHBIX MPOdecCHOHATbHBIX 0a3 TaHHBIX U HHPOPMALHOHHBIX
CIPABOYHBIX CHCTEM
1. CripaBouno-npaBoBas cucrema «Koncynprant [Trocy (http://www.consultant.ru)

2. Dnexktponnas oubdmuoreuynas cucrema eLIBRARY.RU (http://www.elibrary.ru)/

3. DnektpoHHast OubnuoreyHas cucrema «YHuepcuterckas Oubmmoreka ONLINE»
(http://www.biblioclub.ru)

8. MaTepuajibHO-TeXHHYECKOe ofecnevyeHne Mo JUCHUILTHHE (MOYJII0)

MartepuanbHO-TeXHUYECKOe 00ecTieueHre JUCIUTUITMHBL (MOIYTIs) U

Ne Bupn pabor
OCHAIIIEHHOCTh
1. JIeKIIMOHHBIE 3aHATHUS JlekunoHHas ayIuTOpHUsl, OCHALLIEHHAs MPE3CHTAlHOHHOW TEXHUKOMN
(IpoekTop, 9KpaH, KOMIBIOTEP/HOYTOYK) H COOTBETCTBYIOIIUM
nporpammubiM obecnieuenneM (I10), mocka
Ayo. 129, 131, 3016, 305, 307
2. JlaGopaTopubie 3aasaTHs | KoMITbIOTEpHBIN KiTacc, OCHAIEHHBINH yueOHO MeOeIbio (CTOHI,
CTYJbsI), COOTBETCTBYIOLICH KOJUYECTBY CTYICHTOB:
101,102,106A
3. I'pynmossie AyauTopusi, yKOMIJIEKTOBaHHAs MapKepHOU TOCKOM M OCHAICHHAs
(MHIUBUAYaANbHBIC) KOMITBIOTEPOM.
KOHCYJIbTaIln Ayo. 129
4. Texymmii KOHTpPOJb, | KoMIbIOTepHBIN Kilacc, OCHAIIEHHBIN yueOHOH Me0enbio (CTOIBI,
MIPOMEXYTOUHAS CTYJbs), C OOTBETCTBYIOIIEH KOJIUYECTBY CTYACHTOB!
aTTecTanus 101,102,106A
5. CamocTrosTenpHas Kabunet mist caMoCTOSTENLHON paOOThI, OCHAIIEHHBIH
pabora KOMITBIOTEPHOM TEXHUKOW C BO3MOXHOCTBIO IMOJKIIIOUEHUS K CETU

«MHTEpHETY, MPOTrPaMMOi 3KPAaHHOTO YBETUUEHHSI U 00eCTIeUeHHbIH
JOCTYIIOM B 3JICKTPOHHYIO HH(OPMAIIMOHHO- 00pa30BaTEIbHYIO
cpeny yauBepcutera: 102. UnTanbHbIH 321
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