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Coaep:xanue (pabovasi nporpamMma)

Mecto nucuuniaunbl B ctpykrype Ol

[Tnanupyemsle pe3yabTaThl 00yueHMs 10 JUCHMIUIMHE, 00eCeYnBaoLINe JOCTHKEHUE
IUTAHUPYEMBIX PE3YJIbTaTOB O0YUYESHHS MO MIPOrpamMme

O0BeM u BUIBI YIeOHOU pabOThI
Coneprkanue TUCIUILTAHBI
MartepuanbHO-TEXHHUECKOE U YIeOHO-METOINIECKOE 00ECIICUCHHIE TUCITUTILINHBI

®DOoH/T OIIEHOYHBIX CPEJICTB 0 JUCIUILUINHE

Crp.



Lenbto M3yueHus: AUCUMIIUHBI SABISETCS (OPMHUPOBAHUE PE3yIbTaTOB OOydeHHUs, oOecreuun-
BAIOIIMX JIOCTHKECHUE TNITAHUPYEMBIX PE3yJIbTaTOB OCBOCHUS 00pa30BaTEIbHON POTrPAMMBI.

1. MecTo nucuuniuHbl B cTpykrype OIT

JucuumimHa DKOHOMETPUISCKOE MOJICIIMPOBAHKNE BXOAUT B BAPHATUBHYIO YaCTh (IUCIUTUIINHA
1o BeIOOPY) 6s10ka b1./{ucturmimuab (MOTyIn)
[IpenmecTByromuye IUCHUIUIMHBI MO CBS3sSM KommeTeHnwii: CTaTUCTHKA, DKOHOMHYECKHU
aHamm3, ®UHAHCOBO-YKOHOMUYECKOE 00OCHOBAaHUE YIPABICHUYECKUX pelieHuil, OCHOBBI (PMHAHCOBBIX

pacderoB

2. [liianupyemMblie pe3y/bTaThl 00y4eHHs MO IMCHMUILINHE, 00ecleYnBalolue JOCTHKEHHE
IUIAHNPYEMBbIX Pe3yJIbTATOB 00y4YeHus 10 porpaMmme

N3ydyenue nucuuIuimHbl DKOHOMETPHUYECKOE MOJIeIUpOBaHUE B 00pa3oBaTeNIbHOM MporpaMmMe
HaIpaBJIeHO Ha (HOPMUPOBAHKE Y OOYUAIOIIMXCS CICTYIOIINX KOMIICTCHIIUN:

IMpodeccnonanbubie komnerennun (IK):
[TK-10 - B1ageHreM HaBBIKAMU KOJMYECTBEHHOTO M KaYeCTBEHHOT'O aHaIN3a HH(OpMAIIH MTPpH TIPHU-
HSITUU YIIPABIEHYECKUX PEIIEHUH, TOCTPOSHHUS SKOHOMUYECKHX, (PMHAHCOBBIX U OPraHU3aIMOH-
HO-YIIPaBJICHYCCKUX MOI[GJIGI;'I MMyTEM UX aJalTallii K KOHKPCTHBIM 3a/ladyaM YIIPaBJICHUA

[Tnanupyemsle pe-
3y/bTaThl 00yUYEHUS
110 IporpamMmme

ILnanupyembie pe3yJbTAThl 00yUeHHUs] 10 TUCHHILIHHE

I1K-10

3HaTh

VYMmern

Bnaners
(MMeTb HaBBIKN)

I1IK1031: ocHOBHEIE
METO/Ibl U TIPUEMBI
KOJIMYECTBEHHOTO U
KayeCTBEHHOTO aHa-
nu3a uHbopMaIuu
JUTS] IPUHSITHS yTIPaB-
JIEHYECKUX PEIIECHUN

[IK10y1: npumenars me-
TOJIbI U IPUEMBI KOJIHYE-
CTBEHHOT'0 U Ka4eCTBEHHOI'O
aHayM3a UH(GopManuu

[TIK10B1: HaBbIkamMu 000OCHO-
BaHUS U IPUHATUS yIIpaB-
JICHYECKUX PELICHUH Ha OC-
HOBaHUU JIaHHBIX (PUHAHCO-
BOM, OyXranTepckoi u MHON
nH(pOpMaIuU, coepKaIIecs
B OTYETHOCTU OpPTraHU3ALINN;
OCHOBHBIMM METOJ1aMH, CIIO-
cobaMHu U cpeICTBaMHU IOJTy-
YEeHMsI, XpaHEHus, epepa-
60TKH UH(OpPMaIH; METO-
JaMH TIPUHATHUS yIIpaBII€H-
YECKUX PEIICHUN B yCIOBHIX
HEOMNPEEIEHHOCTH U PUCKA

ITK1032: MmeToEbI,
MIPUHITUIIBI U aJITO-
PUTMBI IOCTPOECHUS
SKOHOMMYECKUX, PU-
HaHCOBBIX U OpPTraHU-
3aI[MOHHO YIIPAaBIICH-
YyeCKUX Mojelei

ITK10y2: ocymecTBisTh
BBIOOp MaTEMaTUUYECKHUX
MOJIeJIe¥ OpraHNu3aliOHHbIX
CUCTEM, aHAIU3UPOBATh UX
aJIcKBaTHOCTh U TOCTIE/-
CTBUS IPUMEHEHMSI; BJIA/IETh
CpEJICTBAMHU IIPOIPAMMHOTO
oOecrieyeHust aHaiau3a u
KOJIMYECTBEHHOTO MOJEIIH-
POBaHMUSI CUCTEM YIIpaBlie-
HUS

TIIK10B2: HaBBIKAMH W Me-
TOJAaMH DKOHOMUYECKOTO U
OpraHU3alIOHHO- YIIPaBIIECH-
YECKOT0 MOJICIIUPOBAHNS,
ajanTanuy Mojaejer K KOH-
KPETHBIM 33J1ayaM yIpaBlie-
HHUA

3. O0beM U BUABI y4eOHOIT padoThI
Y4eOHbIM MJIaHOM MPeTyCMaTPUBAIOTCS CIIEIYIOIINE BU/IbI Y4eOHOM pabOThI MO TUCHUILINHE:
Ounas ¢popma 00y4eHuUs1

Buabl yueOHol padoThl

|  Bcerouac/se. |




Cem 7
KonrakTHas paboTa, B TOM YuCIIe: 55.15/1.53
3aHATHSA JIEKIIMOHHOIO TUIIA 18/0.5
3aHATHSI CEMUHAPCKOTO THTIA 36/1
WnpuBunyanbHas kontaktHas pabota (MKP) 0.15/0
I'pynmnoBast kontakTHas padota (I'KP) 1/0.03
CamocrosiTenpbHas paboTa, B TOM YHCIIE: 43.85/1.22
ITpomexxyTouHas aTTecTanus 9/0.25
Bua npoMexxyTouHOM aTTecTaluu:
3auer 3au
OO6mmas Tpya0eMKOCTh (00BhEM YacTh 00pa30BaTeIIbHOM
nporpammsl): Yacsl 108
3a4yeTHbIC eMHUIIBI 3

3a04Has popma

. Bcero yac/ 3.e.

Buabl yueOHoii padoThI Com 7
KonTakTHas pabora, B TOM 4ncie: 13.15/0.37
3aHgaTHSA JIEKIIUOHHOIO TUIA 4/0.11
3aHsATUSI CEMUHAPCKOTO TUTIA 8/0.22
WnpuBunyanpHas kontaktHas padora (MKP) 0.15/0
['pynnoBas konTakTHas pabora (I'KP) 1/0.03
CamocTosTenpHas padoTa, B TOM YHCIIE: 91.85/2.55
ITpomexyTouHas aTTecTanus 3/0.08
Bun npomexyTodHON aTTeCTALUMU:
3auer 3ay
O61mas TpyaoeMKocTh (00beM YacTu 00pa3oBaTEIbHON
nporpamMmsl): Yacsl 108
3aueTHbIC €AMHUIIBI 3

4. Conep:xkanue TUCHUNIHHBI

4.1. Pazoenvt, memuvl OUCUUNTUHDL U 6UObL 3AHAMUIL:
Tematuueckuil miaaH TUCIUIUIMHBI DKOHOMETPUYECKOE MOEIUPOBAHKE TIPEICTABICH B Ta0JIU-

Iec.

Pa3nesibl, TEeMbI AUCHMILVIMHBI U BUbI 3aHATHI
Ounas ¢popma 00y4eHuUs1

KonTakTHast padora = Ilnanupyembie
3anaTus s pe3yJabTarThl 00y-
CEMHUHAPCKOTO = YeHUs B COOTHO-
HaumeHnoBanue = THIA s g )
Ne /i TeMbl (pa3aena) =1 . ; & 5 HICHHH ¢ pesy.Th
AUCUUILIHHEI 5 E = o E 5 2 TaTami ofytenus
= g & S no o0pa3zosa-
g ; § TeJIbHOM MPo-
= © rpamme
BBeneHme B 3KOHO- T1IK1031, IIK1032,
METPUKY. DKOHOMET- [1IK10y1, I[IK10y2,
1. pudeckoe Moaenupo- | 8 18 20 |IIK1081, [IK10B2
BaHME MMAPHBIX 3aBU-
CUMOCTEM
Paznuunbie moaxoasl B T1IK1031, I1K1032,
SKOHOMETPUYECKOM [IK10yl, IIK10y2,
2. MOJIETIMPOBAHUU U 10 18 23.85 T1K1081, ITK10B2
IIPOTHO3UPOBAHUIO




KonTtponb 9
Hroro 18] 3 | 015 | 1 4385
3a04Has popma
KonTakTHasi padora = Ilnanupyembie
3ansTus g pe3yJbTaThbl 00y-
cemMutapekoro = YyeHHs B COOTHO-
HaumenoBaHnue = THIIA < 8 )
Ne i/ TeMblI (pa3zea) = . & & | 5 THCHITI € PE3YID
HCIMILTHHBI = E = = E S8 TATAMHU 00yUYeHUs
= g5 S no o0pa3oBa-
g5 = TeJbHOM Mpo-
= ° © rpaMmme
BBenenue B 3x0HO- [1IK1031, I1K1032,
METPUKY. DKOHOMET- [1IK10y1, I[IK10y2,
1. pUYeCcKoe MOJIeTupo- | 2 6 50 [IIK1081, IIK10B2
BaHME MMAPHBIX 3aBU-
CUMOCTEN
Pazauunasie mogxodsl B 11IK1031, I1K1032,
SKOHOMETPUYECKOM [IK10yl, [IK10y2,
2. MOJICJIUPOBAHUU U 2 2 41.85 |I1K1081, ITK108B2
MIPOTHO3UPOBAHUIO
Kontpons 3
Hroro 4 | 8 | 015 | 1 [9185

4.2 Cooepircanue pazoenoe u mem

4.2.1 KontakTHas padora
TemaTHKa 3aHATHIA TeKIIMOHHOTO THNA

HaumeHoBaHue Buna 3ansitus
Neni/n TeMbl (pa3aeia) JeKuoHHOro | Temaruka 3aHATHA JTEKIHMOHHOIO THIIA
AUCHUTINHBI THHA®
OCHOBHBIE MOHATHUS U ONIPENETIECHUSI KO-
JICKLUS
HOMETPUKH.
TeopeTtnueckast 1 BBIOOpOUHask KOBapua-
JICKIIUA o
1[1Us U UX CBOMCTBA.
Knaccuueckas Moaenb napHOW perpeccum.
[— Haxoxnenue smnupuyeckux Kodgppuiu-
€HTOB PErpeccur METO0M HaUMEHBIINX
kBagparoB (MHK).
[Tpennoceuiku MHK. Teopema ["aycca —
Bseznenue B 5k0HO-
JEKIHs Mapkosa. Crangaptaeie ommbku MHK —
METPHUKY. DKOHO-
OIIEHOK KOA()(UIIHMEHTOB PETrpeCCHH.
1. METPUYECKOE MOJIE- =
IIpoBepka runoTe3 o CTaTUCTUYECKON
JUPOBAHUE MAPHBIX
. 3HAYUMOCTHU KO3 PHUIIMEeHTa KOPPETALUU U
3aBUCUMOCTEN b
AMIINPUYECKUX KOI(DPUIIMEHTOB perpec-
JIEKIIUA p I perp
CHUH.
HKOHOMUYECKUN CMBICT KOA(P(PUITUEHTOB
perpeccuu.
IToka3aTenu kauecTBa perpeccu. IIpo-
JIeKIHsI BEpKa rUIoTe3bl 0 KayeCTBE MOJEIH Mmap-
HOU JIMHEWHOU perpeccum.
HHTepBanbHbIE OLIEHKA TEOPETUUECKUX
JICKIUS

ko3¢ durmenToB perpeccun. [Ipenckasa-




HUE CPETHETO U WHIUBHUIYaTHHOTO
(IpOTHO3HOTO) 3HAYEHUM 3aBUCUMOM Iie-
PEMEHHOM.
JIEKLIUSA Henuneiinesie Mogenu
JIuHeitHas MoJies1b MHOKECTBEHHOM pe-
JICKLIUS
rpeccuu
Paznmuunsie moaxo- >
Perpeccuonnbie MO€INU € IEPEMEHHOM
JIbI B 9KOHOMETPH- JIEKLIUS N
CTPYKTYpOil.
YECKOM MOJICIIUPO-
2. O06001IeHHAsT YKOHOMETPUYECKAST MOJICITb.
BaHWH W NMPOTHO3H- JIEKLUS
POBAHIIO ['eTepocke1acTHYHOCTDh ¥ ABTOKOPPEIISITUS
MopenupoBanue 0JHOMEPHBIX BPEMEHHBIX
JIEKIIUSA
PATOB
JIEKIUS Cucrembl OTHOBPEMEHHBIX YpaBHEHUM

*JIeKIIUH 1 WHbIe y4eOHbIe 3aHATHS, IIPeyCMaTPUBAIOIINE IPEUMYIIIECTBEHHYIO ITepeady yueOHoi nHpopManun
MearoOTHYeCKUMU PAa0OTHUKAMU OPTaHM3alUU U (WIK) JIMIAMH, TTPUBIICKAEMbIMUA OpPTaHU3AIUCH K peaTr3aliu
00pa30BaTeIbHBIX MPOTPAMM HA UHBIX YCIOBHUSAX, 00YUIAFOIIUMCS
TemaTruka 3aHSITHI CEMMHAPCKOI0 THIIA

HaunumenoBanue Buna 3ansarus
TemaTnka 3aHATHS CEMHMHAPCKOIO
Neni/m TeMbl (pa3aeJia) CEeMHUHAPCKOIro A
JTUCIUTIIINHBI THIA®*
npakrtuueckoe  |[Ipeamer skonomerpuku. OCHOBHBIE T10-
3aHATHE HATUS U OTIPEICIICHUS.
npakTHueckoe 3ang- | TeopeTnyeckas U BBIOOpOUHAsE KOBapHa-
THE IS U UX CBOMCTBA.
npakTrueckoe 3and- |JInHeHHbIH K03 GULIHEHT KOppenalnu,
THE €ro CBOMCTBA, IPOBEPKA 3HAYUMOCTH
npaktuyeckoe 3aus- [Meron Haumenbiux kBaaparos (MHK).
THE Teopema ['aycca-Mapkosa.
Beezienne B skoHo- [IpoBepka rumnoTe3 o 3HaYUUMOCTH KO3(-
METPHKY. IKOHO- NPAaKTHYECKOE 3aHs- |(PUIIUEHTOB PETPECCUHU.

1 METPUHIECKOC MOJIC- THE HHTepBanbpHbIE OLIEHKU TEOPETUIECKUX
JIMPOBAHNE TTapHBIX K02 (UIIMEHTOB PETPECCHH.
3aBUCHUMOCTCH [MToka3aTenn KayecTBa PErpeccuu

HPAaKTHIECKOE
3aHATUC
[IpoBepka runoTe3sl 0 Ka4eCTBE MOAEIIN
NpakTHYecKoe  |NAPHOW JIMHEHHOMN pEerpeccum.
3aHsATHE IIporuo3upoBaHue 3Ha4E€HUN 3aBUCUMON
IIEPEMEHHOM.
npaktuieckoe  |HenuHeiHble Moaenu
3aHATUC
Haxoxnaenus smnupuyeckux koddduin-
€HTOB MOJIEJIM MHOXECTBEHHOMN JIMHEUHOU
IPAKTHYCCKOC
p SAHSTHE perpeccuu no MHK. Teopema I"aycca —
MapxkoBa Juist MOJIETTH MHOKECTBEHHOM
JIMHEMHOMN pEerpeccum. .
Pa3nnuHnle moaxo- v
ITpoBepka runoTes o CTaTUCTHUECKON
JIbl B 9)KOHOMETPH-
3HAYUMOCTHU SIMIUPUYECKUX K03 puin-
YECKOM MOJEIHNPO- HPaKTHYECKOE
2. €HTOB perpeccuu. MIHTepnperanus ypas-
BaHHUU U NMPOTHO3HU- 3aHATHE N N
HEHUSI MHO)KECTBEHHOM JIMHEHHOM pe-
POBaHUIO
IpeCCUU
AHau3 KayecTBa MOCTPOEHHOT'O ypaB-
HEHUS perpeccuu. JKOHOMHYECKUN
HPAKTIHCCKOC o e Kod(dulreHTa 1eTepMUHALINN
3aHATHE P )

To4edHbIil 1 UHTEPBAIBHBIN TPOTHO3 JJIA
00BSICHIEMOM MepeMEeHHON MOETH




npaktuieckoe  [MyNbTUKOJUIMHEAPHOCTh: OOHApYXKEHHE,

3QHATHE CrocoObl YMEHBIIEHUS (YCTPAaHEHUS)
npaktuieckoe  ([I[puMeHeHne PUKTUBHBIX NEPEMEHHBIX B
3QHATHE PErpECCHOHHBIX MOJIEISIX

OObHapykeHue reTepocKeJaCTUHYHOCTH U

IMPAKTHUYECKOC 3aHsA- o
ee yctpanenue. O00OIIEHHBIN METOT

THE
HAaVMEHBIIINUX KBAJIPaTOB.
JIuHeliHbIe perpecCHOHHbBIE MOJIEIIH C aB-
HPaKTHYECKOE
TOKOPPEIUPOBAHHBIMHU OCTATKaMHU.
3aHSATHE

npakTyeckoe  (MoJennpoBaHUE OTHOMEPHBIX BPEMEH-

3aHATHUE HBIX psiioB. lIpornozuposanue.
npakTuieckoe  (CUCTeMbl OJHOBPEMEHHBIX ypaBHEHUIN
3aHATHE

*x CCMHUHAPLI, MPAKTUYCCKUEC 3aHATHA, NPAKTUKYMBI, J'Ia60paTOpHI)Ie pa6OTLI, KOJUIOKBUYMBI U HHBIC aHalio-

THYHBIC 3aHATUSA
HNunas konTakTHasA padora

IIpu nposenenun yueOHbIX 3aHATHI CI' DY obecneunBaeT pa3BuTHE y 00Yy4atOLIMXCS HaBBIKOB
KOMaHJAHOM paboThl, MEXIMYHOCTHOW KOMMYHUKALIUM, NPUHATHS pEIICHUN, JUAEPCKUX KauecTB
(BKJItOUAs PU HEOOXOJMMOCTH ITPOBEACHNE UHTEPAKTUBHBIX JIEKLIUH, IPYIIOBBIX AUCKYCCUH, POJIEBBIX
UT'p, TPEHUHIOB, aHAJIN3 CUTyallui 1 KIMUTALMOHHBIX MOJIENIEH, IpenoiaBaHue AUCUUILIINH (MOAYE) B
(dopme KypcoB, COCTaBIEHHBIX HAa OCHOBE Pe3yJbTaTOB HAYYHBIX UCCIIEOBAaHUI, IPOBOAUMBIX OpIraHU-
3alMel, B TOM YMCJIE C YYETOM PErHMOHAIBHBIX 0COOEHHOCTEN Mpo(eccCHOHaIbHOMN AESITEIbHOCTH BbI-
MyCKHUKOB U MOTpeOHOCTeN paboToaareneii).

@®opMBbl U METO/BI IIPOBEJCHUS MHOW KOHTAKTHON padOThl MpHUBEAECHBI B METOINYECKUX YKa-
3aHUAX 110 OCHOBHOM NpodeccuoHanbHO 00pa3oBaTenbHOI porpamme.

4.2.2 CamocTosiTeJibHasi paboTa

HaumeHnoBanue TeMbl (pa3aenaa .
Neni/m (p ) Bua camocTosiTeibHOM padoThI ***
JUCIUININHBI
- IOATOTOBKA JOKIA1a
BBenenue B 5KOHOMETPHUKY. DKOHO- A A ! .
- [1IOATrOTOBKA SHGKTPOHHOI/I Hp€36HTaLII/II/I
1. METPUYECKOE MOJEIUPOBAHNE MAPHBIX N
o = BBIIIOJJHEHUEC JOMAIIIHUX 3aJaHUN
3aBUCUMOCTEN
- TeCTI/IpOBaHI/IG
Paznuunbie MOAXO0ABI B SKOHOMETPH- |- MOAroTOBKA TOKIaaa
2 YECKOM MO,I[CHI/IpOBaHI/II/I nu HpOFHO3I/I- - [1I0ATrOTOBKA SHGKTPOHHOfI Hp€36HTaLII/II/I
) OBAaHHTIO = BBIIIOJITHEHUEC JOMAIITHUX SaﬂaHI/Iﬁ
p
- TeCTI/IpOBaHI/IG

*** caMOoCTOSTECIbHAS pa60Ta B CCMCCTPEC, HAIIMCAHUC KYPCOBBIX pa60T, AOKJIAA0B, BBIIIOJIHCHUE KOHTPOJIbHBIX

pabot
5. MarepuajibHO-TEXHUYECKOE U YUeOHO-MeTOAMYeCcKoe o0ecneyeHue 1 CHUNIITUHbI

5.1 JIuteparypa:

OcHoBHasi InTepaTypa
Kpemep, H. III. DxoHOMeTpHKa : yIeOHHUK M MIPAKTUKYM U akagemmdeckoro 6akanaspuata / H. 1. Kpemep, b. A. ITyTko ;
nox penakuueit H. I Kpemepa. — 4-e uszn., ucnp. u gom. — Mocksa : U3natensctBo FOpaidt, 2019. — 308 ¢. — (bakanasp.
Axanemuyecknii kypc). — ISBN 978-5-534-08710-9. — Texkcr : anmektponusiii // DbC IOpaiir [caiit]. — URL:
https://biblio-online.ru/bcode/426241
Egcees, E. A. DxoHOMeTpuKa : yueOHOE ocobue 1uist OakanaBpuata u cnenuanurera/ E. A. Escees, B. M. bype. — 2-e u3n.,
uctp. u for. — Mocksa : Uznarensctso FOpaiir, 2019. — 186 ¢. — (bakanasp u cnenuanuct). — ISBN 978-5-534-10752-4.
— Texer : anektponnsii // DBC Opaiit [caiit]. — URL: https://biblio-online.ru/bcode/431441

JdomosiHuTeIbHAS JIUTEPATypPa
EgBcees, E. A. DxoHOMeTprKa : yueOHOE ocobue [uist OakanaBpuata u cienuanurera / E. A. Escees, B. M. bype. — 2-e u3n.,
uctp. u forn. — Mocksa : Uznarensctso FOpaiir, 2019. — 186 ¢. — (bakanasp n cnenunanuct). — ISBN 978-5-534-10752-4.




— Texcer : anektponsiii / DBC Opaiit [caiit]. — URL: https://biblio-online.ru/bcode/431441

Mappac, A. H. DxoHOMeTpHKa : Y4eOHUK M MPAKTHKYM IS akajemudeckoro Oakanaspuara / A. H. Mappac. — 2-e u3n.,
ucp. u morm. — Mocksa : HMsmarensctBo IOpaiit, 2019. — 180 ¢. — (bakamaBp. Akagemudeckuii Kypc). — ISBN
978-5-9916-8164-3. — Tekcr : anexrponnsiii // DBC Kpaiit [caiit]. — URL: https://biblio-online.ru/bcode/434110
Cyxanosa E. 1. HauanpHBIH Kypc SKOHOMETPUKHU: PYKOBOJICTBO K PEUICHUIO 3a4a4 [ DJIEKTPOHHBIN pecypc]| : yaeOHoe Imo-
cooue / JI. K. Illupsiea. - 3-e m3n., ucup. u mom. - Camapa : U3g-Bo Camap. roc. 3xoH. yH-Ta, 2017. - 200 c. - ISBN
978-5-94622-771-1. http://lib1.sseu.ru/MegaPro/Web

JInTepaTypa AJIA CAMOCTOATEJIBHOIO U3YUYCHUSA

1. Ausazan C.A. Meroasl skKoHOMETpHUKHU: YueOHUK - M.: Maructp: UH®PA-M, 2010.
2. Ausazan C.A., Mxumapsan B.C. TlpuxnagHas CTaTUCTHKA ¥ OCHOBBI SKOHOMETPHUKHU: YUEOHUK IS
By30B. - M.: KOHUTMH, 2005.
3. Adgpanacves B.H., IO30aues M.M., I'yisiesa T.M. DxoHomeTpuka: YueOHHK. - M.: OUHAHCHI U CTa-
THcTHKa, 2006.
4. bBabewro JI1.O. OCHOBBI 3KOHOMETPHUYECKOTO MoJenupoBaHus: YueOHoe mocobue. - M.: URSS,
2007.
5. bepnom O.P. IIpakTiKa 3KOHOMETPUKHU: KJlacCuKa U coBpeMeHHocTh - M.: JOHUTU - JIAHA, 2005.
6. Bopoouu C.A. Dxonomerpuka: Yueb. nocodbue. — Mu.: HoBoe 3nanue, 2006.
7. Bacunenxko B.Il., bonomun H.b. Matematudeckoe MOJIEIUPOBAHHE COLMAIBHO-PKOHOMUYECKUX
npoueccos: [IpakTudeckuii Kypc Ui CTYACHTOB CIEHUATBHOCTEH MEHEIKMEHT OpraHHu3alfil 1
rocy/1lapCTBEHHOE U MyHULIMNIANbHOE yrpasieHue. — CmoneHck: M3a-so Cmon. roc. yH-ta, 2008.
8. Konemaes B.A. Marematnueckas skoHomuka: YueOuuk. — M.: KOHUTU-JTAHA, 2005.
9. Hosuros A.1. DxonomeTrpuka: Yueb. mocodue. - dnexrponnoe m3aanue. M.: UTK «/lamkos u K°»,
2013. URL: http://ibooks.ru/product.php?productid=28880
10. Penuna E.I'., Cyxanosa E.H. TIpakTUKyM 10 SKOHOMETpHKE: mapHas perpeccus. - Camapa: 13a-Bo
Camap. roc. 3koH. yH-Ta, 2014.
11. Penuna E.I'., [llupsesa JI. K. IIpakTKyM 10 3KOHOMETpUKE: Kelc-3ananus - Camapa: U3n-Bo Camap.
roc. 3KOH. yH-Ta, 2014.
12. Cyxanosa E.U., [llupsesa JI. K. HavabHBII Kypc SKOHOMETPUKU: PYKOBOJICTBO K PEIICHUIO 3314
[Teker]: YueOnoe mocodue / E. U. Cyxanosa, JI. K. [llupsiesa. - 2-e uza. nepepad. u gom., YMO. -
Camapa: Uzn-Bo Camap. roc. skoH. yH-Ta, 2012. - 200c.; 60x84/16. - (YueOHas nuteparypa st
BYy30B). - bubnuorp.: c. 192. - ISBN 978-5-94622-390-4.
5.2. [lepeveHp JIUIIEH3NOHHOTO MTPOTPAMMHOTO 00eCTIeUeHUS

1. Microsoft Windows 10 Education / Microsoft Windows 7 / Windows Vista Business

2. Office 365 ProPlus, Microsoft Office 2019, Microsoft Office 2016 Professional Plus (Word,
Excel, Access, PowerPoint, Outlook, OneNote, Publisher) / Microsoft Office 2007 (Word, Excel,
Access, PowerPoint)

3. STATISTICA 6.0 (u=z. m0n5B3.)

4. STATISTICA Ultimate Academic Bundle 10 for Windows ru

5. Statistica Ultimate Academic 13 for Windows Ru ceteBast Bepcust Ha 25 nonp3oBareneit

6. Gretl (GNU General Public License)
5.3 CoBpeMeHHbIe MPO(ecCHOHATIBHBIE 0a3bI JAHHBIX, K KOTOPBHIM 00ecreunBaeTcs J0CTYI

00yYarIMXCs

1. IlpodeccuonanbHas 6aza nanubix «MHbOpMalnoHHble cUCTEMbl MUHHUCTEPCTBA SKOHOMHYECKOTO
pasButus Poccuiickoit @enepanuu B cetn Mutepuer» (Ilopran «Odunmansnas Poccusy -
http://www.gov.ru/)

2. lIpoeccrnonanvhas 6a3a naHHbIX «DPUHAHCOBO-PKOHOMUYECKHE TIOKa3aTenu Poccuiickoii @enepa-
ey (Opuimansaeiii cait Munuctepcera punancoB PO - https://www.minfin.ru/ru/)

3. IlpodeccuonanbHas 6a3a qanHbIx «OdunuanbHas ctatuctukay (Odununanbhblii cailt @enepaabHOR
CITy>K0BI TOCYAapCTBEHHOM cTaTHCTHKY - http://www.gks.ru/)



http://ibooks.ru/product.php?productid=28880
https://www.minfin.ru/ru/

5.4. UudopManiuoHHO-CIPABOYHbBIE
YammXxcs

CHCTEMbBI, K KOTOPbIM 00ecneYnuBaeTcsi A0CTYN 00Y-

1. CnpaBouHo-tipaBoBas cucrema «Koncynprant [Lnrocy»
2. CnpaBouHo-nipaBoBas cuctema «I"”APAHT-Makcumym»

5.5. CnenuajabHble MOMEIECHUSA

Y4eOHbIC ayTUTOPUU JJIsI IPOBEACHUS 3aHS-
THUH JIEKIIUOHHOI'O THUIIA

KomruiekTsl yueHnueckoi Mmedenn
MyibMe TUIHBIA IPOEKTOP

Jlocka

OKpaH

Y4eOHble ayIUTOPUU AJISl IPOBEIACHHUS ITPaK-
TUYECKUX 3aHATUH (3aHATUN CEMUHAPCKOTO
THIIA)

KomruiekTsl yueHnueckoi medenun

MyibMeIUIHBINA IIPOEKTOP

Jlocka

OkpaH

KomnbroTepsl ¢ BbixosioM B ceTh «MHTEepHET» 1 DUOC
CIoy

Y4eOHbIe ayIUTOPHUH IS TPYIIIOBBIX U WH-
JUBUIyAJIbHBIX KOHCYJIbTALIUM

KommuiekTs! yueHnueckoi medenu

MyibMeIUIHBINA TPOEKTOP

Jocka

OKpaH

Komnreroteps! ¢ BbIxos10M B ceTh «MHTepHeT» 1 DNOC
CIoy

VY4eOHble ayTUTOPHUH ISl TEKYIIETO KOHTPOJIIS
Y IIPOMEXKYTOYHOU aTTeCTalluU

KommuiekTs! yueHnueckoi medenu

MyinbMeIUITHBIA TPOEKTOP

Jlocka

OKpaH

Komnreroteps! ¢ BbIxos10M B ceTh «MHTepHET» 1 DNOC
CIoy

[Tomemienus a1 caMOCTOSTENBHON pabOThI

KommuiexkTs! yueHn4eckoi medenu

MybMeIUIHBINA IPOEKTOP

Jlocka

OKpaH

Komnreroteps! ¢ BbIxos10M B ceTh «MHTepHET» 1 DNOC
CIoYy

[Tomemienus s XpaHeHus ¥ NPOPUIIaKTH-
YeCKOro 00cy>KuBaHusi 000py10BaHUs

KomruiekTsl crienuanu3upoBaHHON Mebenu it Xpa-
HEHUs! 000pyIOBaHUS

I[J'I}I IMPOBCACHUA 3aHSATHH JIEKIIMOHHOI'O TUIIa HUCIOJIB3YIOTCS JEMOHCTPALIUOHHOC 060py,Z[OBaHI/Ie u
y‘le6HO'HaFJ'I$II[HBIe IOCOOus B BUJIC IPC3CHTALIMOHHBIX MATCPUAJIOB, 06CCH6‘II/IBaIOIJ_[I/IX TEMATHUYCCKUC

HWIJUTIOCTpAalu.

5.6 JlabopaTopuu u J1abopaTopHoe 000py10BaHHE

JlaGoparopus nndopmanu-
OHHBIX TEXHOJIOTUH B MPO-
(heccroHaIbHOM NEeITeTbHO-
CTH

Jocka
OKpaH

KommiexTsl yueHnueckoi medenu
MybMeIUIHBINA IPOEKTOP

Kommnsrorepsl ¢ Beixo1om B ceTb «MHTEpHET» 1 DUOC CI' DY
JlaGopaTtopHoe 06opy10BaHNE

6. DoHJ OLIEHOYHBIX CpeacTB MO IMCUHUIIJINHE 9KOHOMeTpI/I‘-leCKOG MOJEJIMPOBAHUE!

6.1. KoHTpo/IbHbIe MEPONPUSITHS 110 TUCHUTIMHE




dopMa KOHTPOJIS OTmeTuTH
Bup xoutpoas HY’KHO€ 3HAKOM
«+»

Tekymuii KOHTPOJIb OreHka JOKIag0B +

Y CTHBIN/TTMCEMEHHBIN OTPOC +

TectupoBanue +

[IpakTueckue 3agaun -
OrneHka KOHTPOJIBHBIX padoT (11 3a04HON

dbopmbl 00yUeHus) ]

[IpoMexyTOUYHBII KOHTPOJIb 3ayer +

Ilopsinok npoBeaeHNs] MEPONPUATHII TeKYIEro U MPOMeKYTOUHOT0 KOHTPOJISI onpe/ieis-
ercd MeToaMyeCKUMH YKa3aHUSIMM 1O OCHOBHOW mNpodeccnoHa/lbHOII 00pa3oBaTeibHOI MPoO-
rpamMMe BbICIIEr0 00pPa30BaHus, yTBep:KIeHHbIMU YueHbIM coBeToM PI'BOY BO CI'DY Nel0 ot

29.04.2020r.

6.2. Ilmanupyemble pe3yJabTaThl 00y4YeHHsI N0 JUCHUILINHE, 00ecneYuBalOLIUe JOCTUKEHU e
IUIAHUPYEMBbIX Pe3yJIbTaTOB 00y4eHHs 10 NporpamMme

IIpogeccuonanbubie komnerenuun (I1K):
I1K-10 - BnageHreM HaBbIKAMU KOJMUYECTBEHHOI'O U KAUECTBEHHOT'O aHalIN3a HHGOpMaLUU Ipy MpH-
HATUHA YIIPABJICHUYCCKHUX peIHGHI/If/'I, IMOCTPOCHUA SKOHOMHUYCCKUX, q)HHaHCOBI)IX 1 OpraHru3anuoH-
HO-YIIPABJIECHUYECKUX MOJIeNIel MyTeM UX aJalTallii K KOHKPETHBIM 3aJjauaM YIpaBJIeHUs

[Inmanupyemsle pe-
3yJIbTaThl 00y4YeHUs
10 IPOrpaMMe

HJIaHI/IpyeMbIe pe3yJabTaThbl Oﬁy‘{eHI/lﬂ o TMCHMIIJIMHE

3HaTh

YmeTh

Bnaners
(MMeTb HaBBIKN)

[Toporossiit

[1K1031: ocHOBHBIE
METO/Ibl U IPUEMBI
KOJIMYECTBEHHOTO U
KaueCTBEHHOIO aHa-
nau3a uHGopMauu
JUISl IPUHATHS YIIPaB-
JIEHYECKUX PEIICHNN

[TIK10yl: npumensTh Me-
TOJIbl U IIPUEMBI KOJIHYe-
CTBEHHOT'O U KaYECTBEHHOI'O
aHanu3a MHGOpMauu

[IK10B1: HaBbIKamMu 00OCHO-
BaHUs U IPUHATUSA yIIpaB-
JIEHYECKUX PEIECHUN Ha OC-
HOBaHUU JIaHHBIX (PUHAHCO-
BOH, OyXrajiTepckoil U HHOM
UH(pOpMaLNK, coieprKalencs
B OTYETHOCTH OpraHU3alui;
OCHOBHBIMM METOJIaMH, CIIO-
cobaMu 1 cpefICTBAMU TOTY-
YEHMsI, XPAaHEHUs, Iiepepa-
00TKM nH(pOPMALIUU; METO-
JlaMH MIPUHATHUSA YIIPABIICH-
YECKUX PEIICHUH B YCIOBHSIX
HEOIIPENEIECHHOCTH U PUCKA

T1oBEIIIIEHHBIN

ITK1032: MeTOabI,
MPUHIIMIIBI U aJTo-
PUTMBI TIOCTPOCHHUS
HKOHOMHYECKUX, PH-
HAHCOBBIX W OpTaHH-
3aIIMOHHO YIPaBJICH-
YeCKHX MoJenen

[TK10y2: ocyiiecTBisITH
BBIOOP MaTeMaTHYECKHUX
MOJIETIEN OPTraHN3aIMOHHBIX
CUCTEM, aHAITM3UPOBATH UX
aJIeKBaTHOCTh M IIOCJIEI-
CTBUS IPUMEHEHHSI; BIIA/IETh
CpEeJICTBAMH TIPOTPaMMHOTO
obecreyeHns aHaIn3a U
KOJIMYECTBEHHOT'O0 MOJIEIIH-
POBaHUSI CUCTEM YIIpaBIie-
HUSA

IIK10B2: HaBBIKAMH U Me-
TOJaMM PKOHOMUYECKOT'O U
OpraHU3aIMOHHO- yIIPaBJIeH-
YECKOTr0 MOJACIIUPOBAHUS;
ajanTanuy MOJeJIed K KOH-
KpPETHBIM 3ajJlayaM yIpaBlie-
HUS

6.3. [IacmopT OLIEHOYHBIX MATEPHAJIOB

Ne i/

HaumenoBanue
TeMbl (pa3aesia)

KonTpounpyembie
IIAHUPYeMble

Bua koHTpOJISI/MCIOIB3yeMble OLe-
HOYHBIE CPe/ICTBA




AUCHUILINHBI pe3yJbTaThbl 00y-
YeHHUs B COOTHO-
IIEHUH C pe3yJib- Texymmit IIpome:kyTOUHBIH
TATAMH 00y4YeHHUsI
10 NporpaMme
BBeieHHe B SKOHO- I1IK1031, IIK1032, |Ouenka JIOKJIaJ0B,
vetprky. TTapHbiii [TIK10y1, IIK10y2, |YcTHBI/TMCEMEHHBII
' . [1K1081, ITK1082 |ompoc 3auer
PErpecCUOHHBIM Tectuposane
aHaJIn3
Pazanunsie moaxoxas! [I11K1031, ITK1032, (Onenka IOKJIaJ0B,
B skoHOoMeTprueckoM [[IK10y1, TTIK10y2, [YcTHbIH/MHCEMEHHBII
moaenupoBanun 1 |[IK10B1, IIK10B2 |ompoc 3auer
MIPOTHO3UPOBAHUIO TectupoBanue

6.4.011eHOYHbIE MATEePHAJIbI JIJIA TEKYLIEr0 KOHTPOJIsI

IlpumepHasi TeMaTHKa JOKJIAI0B

Pa3nea nucuunJanHbI

Tembl

BBenenne B 5KOHOMET-
pUKY. DKOHOMETpHUYE-
CKO€ MOJIEJINPOBAHUE

MapHbIX 3aBUCUMOCTEHN

1.
2.

w

= i S

0.
1.
12.

HoGeneBckue naypearsl B 00J1aCTH SKOHOMETPHKH.

Metoa MakCUMalIbHOTO IIPABOIO100US U €r0 IPUMEHEHUS.
PasnuuHble METONBI OLICHKM IApaMeTPOB MOJECIH IapHOM JIMHEWHOU
3aBHCUMOCTH.

Oransl pa3BUTUS SKOHOMETPUKHU

[IpousBoacTBeHHAs (QYHKIMS U €€ IPUMEHEHHE
Henapamerpuueckue MeTO/1bl OLIEHKU TECHOTHI CBSI3H.

Kpusas ®umnunca

Tect bokca — Kokca u ero yactuslii ciyyait (tect Ilona 3apemOku)
[Ipumepsl pa3aMYHBIX SKOHOMETPUUECKUX MOJENEN

00630p IKOHOMETPUUECKUX MAKETOB MPHUKJIAJIHBIX IPOrpPaMM
Ilokazarenan TOYHOCTH NPOTHO3a

[Ixana Yenioka 1y1st OLEHKN CUJIBI CBSI3W MEXKY IEPEMEHHBIMU

Pa3znuynble MOaAX0IbI B
SKOHOMETPUIECKOM
MOJICJINPOBAHUU U
MPOTHO3UPOBAHUIO

13.
14.

15.
16.

17.

18.
19.
20.

21.
22.
23.

24,
25.
26.
27.
28.
29.

OcobenHoctu noctpoeHus logit u probit moaeneii.

ARCH u GARCH wmonenmu m ux wucmoyib30BaHue sl (PMHAHCOBOTO
PBIHKA.

Oco0eHHOCTH aHa/IK3a JJaTUPOBAHHBIX IEPEMEHHBIX.
DKOHOMETPUYECKOE MOJEIIMPOBAHUE YPOBHS COLMAIBHONH KOMQOPT-
HOCTH TIPO’KUBAHHS HACEIICHHS PETHOHA.

PaznuuHble MOAXOJBI K BBIABICHUIO CE30HHOW (LMKIMYECKOW) KOM-
MTOHEHTHI BPEMEHHOTO Ps/Ia.

PaznuuHble METO/IbI YCTpaHEHUS aBTOKOPPEIISALIUH.

PazniaHblie criocOOBI BRISIBIICHHSI TETEPOCKEIACTUIHOCTH.
JIByXI1aroBslif METOJl HAMMEHBIIUX KBAJIPaTOB MPH MOCTPOCHUU CH-
CTEMBI OTHOBPEMEHHBIX YPaBHEHH.

[Ipobnembl HIeHTH(PUKALIUN CUCTEMBI 3KOHOMETPUYECKUX YPaBHEHUI.
[Iporao3upoBaHue COMUAITEHO-IKOHOMETPHUIECKUX MTPOIECCOB.
HccnenoBanre MOIIHOCTH TECTOB Ha  OOHapyXeHHE
CKETaCTHYHOCTH.

MeTos SKCIOHEHIMATBHOTO CTIIaXKHUBAHMUS.

PazniaHbie METO/IBI BBISIBIICHUS TPEH/1a BPEMEHHOTO psifa.
HecranmonapHbie BpeMEHHBIE PsIJIbl: 0COOEHHOCTH MCCIIeI0OBAHUS.
PazniaHbIe TECTHI HA CTAIIMOHAPHOCTH BPEMEHHOTO Psifa.

Mopenu aBToperpeccuu u ckob3siiero cpeanero (ARMA, ARIMA).
KouHTerpanoHnHslii aHaM3 W €ro NMPUMEHEHHE NPH HCCIIeIOBAHUU
BPEMEHHBIX PSIOB.

reTepo-




| 30. OcoO6eHHOCTH MTOCTPOCHUSI MHOTOMEPHBIX MOJICTICH BPEMEHHBIX PSIOB |

Bonpoce! 111 yCTHOr0/mucbMEHHOr0 0npoca

Pazgesa nucuuminesl (Bonpocsl

[Ipenmer 3xoHOMeTpUKU. OCHOBHBIE ITOHATHS U ONPEIEIICHUS.
Bo3HukHOBEHHE U BbIIEJICHHE SKOHOMETPUKHU B OTIIEIbHYIO HAYKY
[Ipocreiimme npuMepsl SJKOHOMETPUYECKUX MOJIEIIEH.

Tunsl JaHHBIX B SKOHOMETPHUKE

Buibl nepeMeHHbBIX B 3KOHOMETPUKE

Teopernueckas 1 BEIOOpOYHAs KOBApHALIUS U UX CBOMCTBA.
JlunenHbIit KO3 GUIMEHT KOPPEIISIINHI, €T0 CBOMCTRA.

[IpoBepka rumnoTes3s 0 3HAYUMOCTH K03 PULIMEeHTa KOPPETSAIHH.
Meroa HanmenbIux kBaaparos (MHK).

0. Cratuctuueckue cBoiictBa orieHok MHK. Teopema ["aycca-Mapkoga.
1. IlpoBepka runote3 0 3HAYUMOCTU KOIPPUIIMEHTOB PETPECCUU.

12. nTepBalibHBIC OIICHKU TEOPETHUECKUX KOI(PPHUIIMEHTOB perpeccu.
13. Tloka3arenu KauecTBa PErpeccu.

14. KosummeHT nerepMuHaIK U €TO CBOMCTBA.

15. IIpoBepka TUnoTe3bl 0 KAYECTBE MO MAPHOU JIMHEHHOUN PerpecCcuu.
16. Ilporno3upoBaHre 3HAYEHUI 3aBUCUMON TIEPEMEHHOM.

17. Henmuelinble MOAEIN

BBenenue B s3xoHOMET-
puKy. DKOHOMETpHUe-
CKO€ MOJICJINPOBAHHE

IIapHBIX 3aBUCUMOCTEN

RROOo~NoO~WNE

18. HaxoxaeHus: SMIUPUIECKUX KOIPDHUITUEHTOB MOCIIH MHOXKECTBEH-
HoM ymHeHoU perpeccun o MHK. [IpuMeHeHne BCTpOeHHBIX
byHKIUH «JIMHEWH» u «PETPECCHUS» MS Excel mist HaxoxaeHus
HMIIUPUIECKUX KOAPPHUIIMEHTOB PETPECCHH.

19. Teopema 'aycca — MapkoBa 715t MOJIEIM MHO>KECTBEHHOM JTMHEHHON
perpeccuu.

20. atepnperaiius ypaBHEHUSI MHOXKECTBEHHOW JTMHEWHOI perpeccu:
9KOHOMHYECKUN CMBICT KO3(DPUIIMEHTOB perpeccuu.

21. IIpoBepka rumoTe3 0 CTaTUCTUYCCKON 3HAYUMOCTH IMITUPHUCCKUX
K03((HULIHEHTOB perpeccu.

Paznuunble moaX0ab! B
22. MynbTUKOJUIMHEAPHOCTh (PAKTOPHBIX MPU3HAKOB.

9KOHOMETPHUIECKOM
MOETTHPOBAHIH H 23. O6Hapy)eHHe IPU3HAKOB MYJIbTUKOJITHHEAPHOCTH B MOJICITH.

P 24. Crioco0bl yMeHbIlIeHHs (YCTpaHEHHsT) MyJIbTUKOITMHEAPHOCTH B MO-
IPOTHO3UPOBAHUIO

hi (S

25. [lpumeHeHne PUKTUBHBIX IEPEMEHHBIX B PETPECCHOHHBIX MOJIEIISX

26. O0HapyXeHHE TeTEPOCKETaCTHYHOCTH H €€ YCTpaHECHHUE.

27. O6001IeHHBIN METO]T HANMEHBIIINX KBAJAPATOB.

28. JIuHelHbIe pEerpeCCHOHHBIE MOJIENN C aBTOKOPPETHMPOBAHHBIMA
OCTaTKaMH.

29. ABToKoppensnus U ee nocienacTeus. OOHapyKeHUe aBTOKOPPEISIIAN
MIEPBOTO MOPSIKA.

30. ABTOKOppEISIIHNS C TarOBOW 3aBUCHMOM ITEPEMEHHOM.

31. MonenupoBaHue OJTHOMEPHBIX BPEMEHHBIX PSIOB

32. Ilpumepsl cucTeM OTHOBPEMEHHBIX YpaBHEHHIA

3aI[aHl/lﬂ AJIA TECTUPOBAHUA IO JTUCHUIVIMHE IJIH OLCHKHA Cq)OpMHpOBaHHOCTI/I KOMHeTeHHHﬁ

https://Ims2.sseu.ru/course/index.php?categoryid=514

Paznen 1 (BBeaenue B skoHOMeTpuKY. [lapHBbIN perpeccnoHHBIN aHAIIN3)

dopmanuzaius 3aKOHOMEPHOCTEH 00IIIei SIKOHOMHYECKOU TEOPHUH SBJISETCS OJTHUM M3 TTPUHITUTIOB
SKOHOMETPUYECKOU MOJIEIIH.


https://lms2.sseu.ru/course/index.php?categoryid=514

-BepUPHKAINN
-rapaMeTpU3aLUH
-crierpUKaIN
-UICHTU(PUKALUN

:‘)KOHOMeTpI/ILIeCKaH MOACJb - OTO MaT€MaTUu4dYeCKas MOACIIb ...

-THIIOTCTUYCCKOIO SKOHOMUYCCKOI'O O6’beKTa, MOCTPOCHHAA Ha TUIIOTCTUUCCKUX JAHHBIX
-peanLHoﬁ YKOHOMHYECKOU CUCTEMBI (O6’beKTa), IMOCTPOCHHAA Ha CTATUCTHYCCKUX JAaHHBIX
-THIIOTCTUYCCKOIO SKOHOMUYCCKOI'O O6’beKTa, MOCTPOCHHAA MO CTATUCTUYICCKHUM JaHHBIM
-peanLHoﬁ YKOHOMHYECKOU CUCTEMBI (O6’beKTa), IMOCTPOCHHAA HAa TUIIOTCTUYCCKUX JaHHBIX

O0BeM BBIOOPKHU ISl TOCTPOCHUST SKOHOMETPUUECKONW MOJICIIM OTPaHUYEH CBEPXY
-4UCJIOM HE3aBUCUMBIX CIIY9aifHBIX (DAKTOPOB

-MOIIIHOCTEI0 DBM

-KOJINYE€CTBOM 3aBUCUMBIX MIEPEMEHHBIX

-00BEMOM IreHepaTbHON COBOKYITHOCTH

Crneuundukanueir 5)KOHOMETPUUECKON MOJIENHN SBIISETCS ...

-MareMaTudeckas opma 3arucu YpaBHCHHSI 3aBUCUMOCTH TIEPEMEHHOM ) OT OJJTHOTO MM HECKOJIBKUX
(bakTopoB x

-OIICHKa KayeCcTBa IOCTPOCHHON SKOHOMETPUIECKON MOIEIH

-IIPOrHO3UPOBAHUE 3HAYCHUI 3aBUCHMOM ITEPEMEHHOU y

-pacyeT OICHOK apaMeTPOB IKOHOMETPHUECKOW MOJIEITN

[IpoGnemoii cnenu@ukanuu He SABISETCS ...

-OTIpe/IeNICHHEe KOJIMYEeCTBA HE3aBUCUMBIX MIEPEMEHHBIX X, BKIIFOYaEMbIX B YPaBHEHUE PETPECCHU
-0TOOp CYIIECTBEHHBIX (DAaKTOPOB, OKA3BIBAIOIINX BIMSIHNE HA 3aBUCUMYIO IEPEMEHHYIO )
-BBIOOP MaTeMaTHYECKOH ()OPMBI 3aITUCH YPaBHEHHS PErPECCUH

-pacyeT OI[EHOK MapaMeTPOB 3KOHOMETPHUYECKOI MOEH

OnuH U3 3TANoB MOCTPOEHUS SKOHOMETPUIECKOM MOJIEH, Ha KOTOPOM MPOBEPSIETCS KaueCTBO TO-
CTPOECHHOW MOJEIIN, Ha3bIBAETCH ...

-UHTEpIpPETALNEH MOIEIIH

-crienudukanyen Moaenu

-BepuuKanmen Moaenu

-IapaMeTpu3aleil Moieaun

KauecTBo perpeccuoHHOM MOENH YXY/IIAaeTCs B ClIydae KOJIMYECTBA OLIEHWBAEMbIX MTapaMeTpPOB
pu 00BEME BBIOOPKH.

-00JIBIIIOTO ... HEOOJIBIIIOM

-00JIBIIIOTO ... TOCTATOYHO OOJIBIIOM

-HEOOJIBIIIOTO ... HEOOIBIIIOM

-HEOOJBIIOrO ... OOJILIIOM

K npryrHaM npuCyTCTBHSI B SKOHOMETPHUIECKOW MOJIENH CIIy4aifHOTO (haKTopa OTHOCSTCS (3a/1aHuE C
BBIOOPOM HECKOJIBKUX MPABUIBHBIX OTBETOB U3 MPEIOKEHHBIX):

-HEBO3MOYKHOCTh BKJTFOUEHHSI B MOJIENb BCEX OOBSCHSIOIINX MTEPEMEHHBIX

-(pyHKIIMOHANBHBINA XapaKTep CBSI3U MEX1y epeMEHHBIMU

-00J1b11101 00bEM UCXOAHON MHPOPMATUU

-CTOXaCTUYECKHI XapaKTep 3aBUCUMOCTHU

B nuneiiHOM ypaBHeHHHU MTapHOi perpeccun Y =a + bx + & MIEPEMEHHBIMHU SBIISIOTCH ...(3a7aHuE C
BBIOOPOM HECKOJIBKUX MPABUIBHBIX OTBETOB U3 MPEIJIOKEHHBIX )



-X
MuHuManbHas AUCTIEPCUS OCTATKOB XapaKTepHa Ui OLIEHOK, 00JIa1al0IIUX CBOMCTBOM ...

Ecnu onieHK# mapamMeTpoB TUHEHHOTO ypaBHEHUS PEerpecCri 00JIaJal0T CBOMCTBOM HECMEIIEHHOCTH, TO
MaTeMaTUYECKOE OXKHUJIaHUE OCTaTKOB PABHO ...

HCCMCH_IGHHaH OLICHKa 0 ImapaMeTpa 6 umeer HAaMMCHBIIYIO OUCICPCHIO CPEAU BCEX BO3MOXKHBIX
HCCMCHICHHBIX OLICHOK ITapaMeTpa 0 , BBIYUCJICHHBIX I10 BbIGOpKaM OJHOI'O 1 TOI'O K€ o0bema Nn. Takas
OIICHKA HAa3bIBACTCA ...

Paznen 2 (Iloctpoenue u TeCTUPOBAHUE PA3TUUHBIX IKOHOMETPUUECKUX MOJIEIICH )

Marpuiia napHbix K03(h(GUIHEHTOB KOPPEISAILMHA MOXKET CIIY>KUTh ISl PeIICHHsI CIEAYIOMUX 3a1a4 (3a-
JJaHHE C BIOOPOM HECKOJIBKHMX MPaBUIIbHBIX OTBETOB U3 MPEITIOKEHHBIX):

- pacueTa OLIEHOK IIapaMeTPOB yPaBHEHHUSI

-BBISIBJICHUS MYJIbTUKOJJIMHEAPHBIX (PaKTOPOB

-OIpeJIeIeHNs] 3HAaUMMOCTH Ko3((pulireHTa 1eTepMUHALIUN

-ONpeieTIeHNUs TECHOTBI IMHEHHOM CBA3M MEX]ly IEpEMEHHBIMU

B3anmozelicTBre MyJIbTHKOUTHHEAPHBIX (PAKTOPOB SKOHOMETPUYECKOW MOETH 03HAYAET, 4To ... (3a-
JIaHHUE C BEIOOPOM HECKOJIBKHX MPABHIIbHBIX OTBETOB M3 MPEII0KECHHBIX )

-TECHOTA CBSI3M MEKAY HUMH IIPEBBILIACT 110 a0coMoTHOM BennuuHe 0,7

-(hakTOpBI TYOIMPYIOT BIUSHUE IPYT APYyTra HA Pe3ysbTaT

-BIIMSIHUE OJTHOTO M3 (DaKTOPOB Ha Pe3yIbTUPYIOIIUI TPU3HAK HE 3aBHUCHUT OT 3HAYCHUI qpyroro Qak-
TOpa

-(hakTOpHI HE TyOIUPYIOT BIMSHUE APYT Apyra Ha pe3ysbTaT

JU1s 4ero cTpouTCs MaTpULia HapHbIX KOAPGUIMEHTOB Koppensiuuu? (3a1aHue ¢ BBIOOPOM HECKOJIbKUX
IPABWIBHBIX OTBETOB U3 MPEII0KEHHBIX )

-OnpeieTIeHNs KOJJIMHEapHbIX (PaKTOPOB

-pacyeTa 3HaYeHUI [TapaMeTpPOB YPaBHEHUsI MHOKECTBEHHON PErpeccuu

-BBISIBJICHUS JIOXKHON KOPPENALUN

-0TO0pa (hakTOPOB B MOJIENIb MHOYKECTBEHHON PErpeccuu

[Tpu oTGope GpakTOpOB B MOJI€TTH MHOKECTBEHHOM pErpecCHy MPOBOIST aHAIH3 ... (3aJlaHue ¢ BHIOOPOM
HECKOJIbKUX MPABUIIBHBIX OTBETOB U3 MPEJIOKEHHBIX )

-UJIEHTU(PUIUPYEMOCTH CUCTEMbI 3KOHOMETPUYECKUX YpaBHEHUN

-CTPYKTYpPbl BpPEMEHHOTO psifia

-3HAQUYEHUW MaTPUIIBI MapHBIX KOA(DPUIIMEHTOB KOpPENAIun

-3HAYEHUSI CKOPPEKTUPOBAHHOTO KOA((DUIIMEHTA IETEPMUHALIUU JIO U TTOCIE BKIFOUEHUS (PaKTOPOB B
MOJEIIb

W3 nByX MyNnbTUKOJUIMHEAPHBIX (PAKTOPOB U3 MOJIEIM MHOKECTBEHHOM PErpecCHH UCKITI0YaeTCsl TOT,
JUISl KOTOPOTO 3HaueHHEe Kod(pPHUImeHTa KOppesainn ¢ 3aBUCUMON TIEPEMEHHOM 10 aOCOIFOTHOU BEIH-
YUHE ...

- OostbIIIe

- cTpemuTes K 1

-MCHBIIIE

-ctpemures K 0

IIpu nmocTpoeHU MOAEIN MHOKECTBEHHOU PErPECCUM METOAOM IIOLIArOBOI0 BKIFOYEHUS IIEPEMEHHBIX
Ha TIEPBOM 3Talle PACCMaTPUBACTCH. ..

-MO/JI€Jb C OJJHON OOBSCHSIOLICH NEPEMEHHOI, KOTOpasi UMEET C 3aBUCUMOM NepeMEeHHON HanOOIbIIHi
1o abCOMIOTHOM BennYnHe KOA(G(HULUEHT KOppensiun

-MOJI€Jb C TIOJHBIM NepeyHeM OOBSICHSIOMUX MEPEMEHHBIX



- MOJIEJIb C HECKOJIbKMMHU OOBSICHAIOIMMH NIEPEMEHHBIMH, KOTOPbIE HUMEIOT C 3aBUCUMOMN TIEPEMEHHO
KO3 PUITMEHTHI KOPPEISIUHU TI0 MOy 0 Oostbie 0,5

- MOJIEJIb C OHOM 0OBSACHSIONIEH IEPEMEHHOM, KOTOpasi UMEET C 3aBUCUMOM MepeMeHHON HauMEHBIIUH
10 a0COMIOTHOM BeTMYMHE KOI(PPHUIIMESHT KOPPEIAIHH

DuKTHBHAS NIEPEMEHHAs MOKET PUHUMATh 3HAYCHUS (3a]]aHre C BLIOOPOM HECKOJIBKUX MPABHIIBHBIX
OTBETOB U3 MPEJIOKEHHBIX):
-1
-0
-B MHTEpBaJie ot -1 g0 1
-1

YKaxuTe ypaBHEHUS PErpeCcCui, B KOTOPBIX (PMKTHBHAS IepeMeHHast D ucmonp3yercs TONbKO B a/iiu-
TUBHOU (popMme (3aaHue ¢ BELIOOPOM HECKOJIBKUX MPABHIIBHBIX OTBETOB M3 MPEIJI0KCHHBIX ):
-Y=bo+b1X+b2D

-Y:bo+b1X2+b2D

-Y=bo+b1D+b,D-X

-Y=bo+b1X+b,D+ bsD-X

QDUKTUBHBIMH NIEPEMEHHBIMU B YPAaBHEHHUHM MHOKECTBEHHOW PErpeccuu MOTYT ObITh ...(3aJaHue C Bbl-
OOpPOM HECKOJIbKUX MTPaBUIIbHBIX OTBETOB U3 MPEIJI0KEHHBIX )

-KOJINYECTBEHHBIE IIEPEMEHHBIC

-[IEPEMEHHBIE, UCXOIHBIE 3HAYEHUSI KOTOPHIX HE MMEIOT KOJIMYECTBEHHOTO 3HAYEHUS

-KaueCTBEHHbIE IEpEMEHHbIE, IPe0OpPa30BaHHbIE B KOJUYECTBECHHbBIE

-3KOHOMMYECKHE TI0KA3ATEIIH, BBIPAKEHHBIE B CTOUMOCTHOM U3MEPEHUH

Hccnemyercst 3aBHCUMOCTD MOTPEOJICHUS KOde OT psiia GakTOpoB: X1 — MapKH Kode, X2 — YpOBHS Kpe-
1ocTH Kode (KpEnKuii, CpeTHei KperocTH, ciiaboil KpernocTn), X3 — J0X0/a MOTPeOUTeNs, X4 — IICHBI Ha
Kope. OUKTUBHBIMU TIEPEMEHHBIMA B MOJICIH HE SIBISIOTCH ...... (3amaHue ¢ BBIOOPOM HECKOJIBKUX
NPaBUIBHBIX OTBETOB U3 MPEJIOKEHHBIX )

X1

X4

-X3

X2

[TpoBOIUTCS SKOHOMETPUYECKOE MOJAEIMPOBAHHWE 3aBUCUMOCTH O0beMa Mpojax KOMIIAHHM OT psia
(akTOpOB: X1 — LIEHBI HAa TOBAp, X2 — CTENIEHU U3BECTHOCTU TOPrOBOM Mapku (UpPMBI, X3 — J0X0/a TO-
TpeOUTENs, X4 — YPOBHS MHTEHCHUBHOCTH PEKJIAMHOU AEATENbHOCTU (BBICOKMH YpOBEHb — MAacCHpO-
BAaHHAsI PEKJIaMa; CPEIHUN YPOBEHB — PETYIIIPHO OBTOPSOIIASICS ; HU3KHI YPOBEHBb — BPEMS OT BpPEMEHHU
nopTopsitoiasics). GUKTUBHBIMU MEPEMEHHBIMUA B MOJETH HE SBISIOTCA ......... (3amanue ¢ BBIOOpOM
HECKOJIbKUX MPABUJIBHBIX OTBETOB U3 MPEJIOKEHHBIX )

OTcyTcTBUE aBTOKOPPEISALIMU B OCTATKAX MPEANOJIaraeT, YTo 3HaUeHUs MOJIETN HE 3aBUCST APYT
OT JIpyra.

-pe3yJIbTaTUBHOUN NEPEMEHHOU

-IapaMeTpoB

-(aKTOpHOM IMepeMEeHHON

-OCTaTKOB

CrnyuyaitHpIMU BO3JEHCTBUSMU 00ycioBieHO 12% nucnepcun pe3yabTaTUBHOTO MPU3HAKA, CIIe0Ba-
TEIbHO, 3HaYeHHE KOAP(DUIIHEHTA TIETEePMUHAIIUNA COCTABHUIIO ...

-0,12

-12



-0,88
-88

CBOMCTBO MOCTOSIHCTBA AUCIICPCHUU OCTATKOB HA3BIBACTCA. ..

Ecnu mpenmnonaraercs, 4To AUCHEPCHs CIyYailiHOM KOMIOHEHTHI MOXKET JIMOO yBEIHMYMBATHCS, JTHOO
YMEHBIIATBCS € POCTOM X, TO JUIsl OOHApYKEHHsI TeTepOCKEeTaCTUYHOCTH OCTaTKOB PEKOMEHIYETCs
IIPOBECTH TECT. ..

[Ipu npoenenuu tecta [N'onndenna-KBanara ucrnonb3zyercss KpUTEpUH. . .

IIpu npoBenenuu tecra ['maiizepa HCNOIB3YETCA KPUTEPUH. ..

[Ipu npoBeneHnu Tecta paHroBoil kKoppensuu CoupMeHa UCIOIb3YETCsS KPUTEPHIL. ..
I'paduueckum npepcTaBieHUEM aBTOKOPPEISALIMOHHON (DYHKIINH SBISETCA. . .

SIBJsieTCSI TM BEPHBIM CIIEAYIOIIEE YTBEPIKICHUE: HATMYINE TeTePOCKEAACTUIHOCTH HEBO3MOKHO BBI-
SBUTD, ONB3YACH KpuTepueM JlapObuna-Yorcona (na/Her).

VYpaBHEHHE CHCTEMBl CUMTACTCS HMIAECHTHU(QULUPYEMBIM B COOTBETCTBUU C JOCTAaTOYHBIM YCIOBUEM
UACHTUPULIUPYEMOCTH, €CIH ...

- ONpeAENUTENb MATPHIbI, COCTABICHHOM M3 KO3((UIMEHTOB NpPU NEPEMEHHBIX, OTCYTCTBYIOLIMX
JaHHOM YpaBHCHHH, HO NPUCYTCTBYIOIIUX B CUCTEMEC OTJIUYCH OT 0, a paHr JTOH MaTpulbl HC MCHBIIC
Yuciia SHAOT€HHBIX IEPEMEHHBIX B cUCTeMe 0e3 0/1HOM

- ONpEeAETHUTENh MATPHIBI, COCTABICHHON M3 K03(p(PHUIMEHTOB NpH MEPEMEHHBIX, OTCYTCTBYIOIINX
JTAHHOM YPaBHEHUH, HO MPUCYTCTBYIOIIUX B CUCTeME OTIU4YeH oT 0, a paHr 3TOi MaTpULbl HE MEHbILIE
YKCJla YH/IOT€HHBIX IEPEMEHHBIX B JaHHOM ypaBHEHUU 0€3 0JHOU

- YUCJIO IPEONPEACIICHHBIX IEPEMEHHBIX, OTCYTCTBYIOLIUX B JaHHOM YPaBHEHUH, HO IPUCYTCTBYIOIIUX
B CUCTEMC, PABHO YHCITY OK30TCHHBIX IIEPEMCHHBIX B CUCTEMEC oe3 0I[HOI71

-4 CJIO MPEAONPENEICHHBIX IEPEMEHHBIX, OTCYTCTBYIOIUX B JAHHOM YPaBHEHHUH, HO IPUCYTCTBYIOIINX
B CUCTEMC, PABHO YHCITY OHAOICHHBIX MIEPEMEHHBIX B TAHHOM YPABHCHUUA oe3 O)IHOﬁ

Ecnmu ctpykTypHbie KO3h(HUIIMEHTHI CUCTEMBI OJJHOBPEMEHHBIX YPaBHEHUN HE MOTYT OBITh OIEHEHBI
yepe3 Ko PUIMeHTH TPUBEACHHON (OPMBI MOJIETH, TO IaHHAsI CUCTEMa YPaBHEHUN HA3bIBAeTCH ...

Jnis cBepXuACHTUDUIMPYEMON CTPYKTYpHOU (POPMBI CCTEMBI OTHOBPEMEHHBIX YPABHEHUH MTPU OLICHKE
apaMeTpoB MPUMEHSIETCS ...

- TPAJMIIMOHHBII METO/] HAMMEHBIINX KBAJPaTOB

-JIByXIIarOBbIl METO/1 HAMMEHBIUINX KBaJIpaToB

- KOCBEHHBII METO/] HANMEHBIIIUX KBaPaTOB

- TPEXLIaroBblii METOJl HANMEHBIINX KBAaPATOB

6.5. OneHoYHBbIE MATEPHAJBI JAJIS MPOMEKYTOUHOM aTTeCTANMU

@DoH/1 BONPOCOB /1JIs1 POBeAeHHs MPOMEKYTOYHOr0 KOHTPOJIsi B opme 3auera

Pazgeqa nucuumiunebl (Bonpocsl

1. OcHoBHBIE 3TaIbl 5)KOHOMETPUYECKOTO MOAECTUPOBAHUS. THIIBI FKC-
BBenenue B sxoHOMET- NIEPUMEHTAJIbHBIX JIaHHBIX. THUIIbI IEPEMEHHBIX.

puKy. DKOHOMETpHYe- THunbl 5JKOHOMETPUYECKHUX MOJIEIIEH.

CKOE MOJIEJINPOBAHHE Bubl nepeMeHHBIX B 5KOHOMETPUKE

MapHBIX 3aBUCUMOCTEN 4. Kopapuanus (TeopeTnuueckas U BbIOOpoUHas), ee cBoicTBa. Buabl 3a-
BHCHMOCTEMN.

AN




©

10.
11.
12.
13.
14.
15.

[TapHblii TUHEHHBIN KOPPEISIMOHHO-PErPECCUOHHBIN aHanu3. CBoii-
CTBa JJMHEHHOTO KO3 PHULIMEHTA KOPPEIIALIUH.

[TpoBepka 3HAUUMOCTH JTUHEHHOTO KOd(hPHIIEHTa KOPPEIAIUH.
[Ipeanocelnku MeToaa HAMMEHBIIUX KBagpaToB. Teopema ["ayc-
ca-MapkoBa

Crannaprabie ook MHK — orieHoK K03 UITMEHTOB perpeccuu.
[IpoBepka rumnoTe3 0 CTaTUCTUYECKON 3HAYMMOCTH KO3 uirenTa
KOPPESIIUKN U AIMIIUPHUECKUX K03(pPULIMEeHTOB perpeccun.
[Tokazarenu kauecTBa perpeccuu

JloBepuTelbHbIE UHTEPBAJIBI JIJIS TApaMETPOB MapHOI perpeccuu
OneHka 3HaYMMOCTH ypaBHEHUS TAPHOU PETPECCHH.

Koaddunment nerepMuHanuu, ero CBOMCTBa U IKOHOMUYECKUI CMBICIT
Henunelinas perpeccus.

Koppensauus 11 HeTMHEHHON perpeccun

PasnuyHble MOAX0IbI B
HKOHOMETPUYECKOM
MOJICIMPOBAHUU U
MPOTHO3UPOBAHUIO

16.
17.

18.

19.
20.

21.

22.
23.

24,

25.

26.

217.
28.
29.
30.
31.

32.

Crenuduxanus MoJeIn MHOKECTBEHHOH perpeccun

Onenka napaMeTpoB MOJIEIN MHOXeCTBEHHOMU perpeccun MHK.
BekxTop oLeHOK nTapaMeTpoB.

[Ipeanoceliku MeToAa HAMMEHBIINX KBAJIPATOB JUUII MHOKECTBEHHOTO
PErpECCUOHHOTO aHaIn3a

JloBepuTeNbHBIE HHTEPBAJIBI 111 K03 puumeHToB perpeccun
MynbTUKOIIMHEAPHOCTh. MeTOIbl YCTpaHEHUs
MYJIbTUKOJUIMHEAPHOCTH

OneHka 3HaYMMOCTH ypaBHEHUSI MHOKECTBEHHON PETPECCHHU.
CKOppEKTUPOBAHHBIN KOO(PPHUIMEHT eTePMUHALIUT

Mognenu ¢ nepeMeHHON CTpYKTYypoi. PUKTUBHBIE IEPEMEHHBIE
I'erepockenacTHUHOCTH OCTATKOB MOJeNH. MeTo bl 0OHapYKEHUS
reTepOCKENaCTUYHOCTH

I'eTepockenacTHYHOCTH OCTATKOB MOJEIU. METO bl yCTpaHEHUsT Tre-
TEPOCKENACTUUHOCTH

ABTOKOppEISLNS OCTAaTKOB MOZEIU. MeToibl 0OOHapyKEHHs aBTOKOP-
pemsinun. Cratuctuka Jlapouna-Yorcona. Koaddumentsr aBTokop-
pensuun.

ABTOKOppENALHNS OCTATKOB MOAEIN. METO/bI YCTPAaHEHHUsT aBTOKOP-
pensuun.

MonenpoBaHuE BPEMEHHBIX PSIIOB: OCHOBHBIE MTOHSTHSI.

OcHOBHBbIE TUIIBI YpaBHEHUS TPEHA0B. JINHENHHBIN TPEH, €T0 CBOMCTBA
Tumnbl ce30HHBIX KOJleOaHUN

MopenupoBaHue CE30HHBIX KOJieOaHU

OcCHOBHBIE NPEANIOCHUIKY CUCTEM B3aMO3aBUCUMBIX NIEPEMEHHBIX.
CrtpykTypHas 1 npuBeeHHas (OpPMbI MOJENIN

Hcnonp30BaHne KOCBEHHOT0, AByX11arosoro u tpexuarosoro MHK B
OILICHKE [TapaMEeTPOB CUCTEM JIMHEWHBIX OJJHOBPEMEHHBIX YPaBHEHUN

6.6. lkaabl 1 KPpUTEPHH OLIEHUBAHUS MO opMaM TeKYLIero KOHTPOJIS H MPOMEKYTOUYHOMH

arrecTaumu
Hlkana u KpuTepuu OeHUBAHUS
Ouenka Kputepun oueHnBanus 1jisi MEPONPUATHI KOHTPOJIS €
NpUMeHeHHeM 2-X 0aJLIbHOM CHCTEMBI
«3a4YTEHO» I1K1031, I[IK10y1, ITK1081

«HE 3a4YTECHO»

PesynbpTarsl 00yueHus: He chOpMHUPOBAHBI HA TOPOTOBOM
YpOBHE




