[loKyMeHT NoAnucaH NpoCToil 3NeKTPOHHOM NOANMUCHI0
NHbopmaums o Bnagenbue:

®WO: Metposckas AHHa BukTopoBHa
[omkHocTb: [upekTop

[ata nognucanus: 28.08.2025 14:29:22
YHUKanbHbI MPOrpaMMHbIA KIKOY:
798bda6555fbdebe827768f6f1710bd17a9070c31fdc1bbabac5a1f10c8c5199

Ipunoscenue 6 kK 0cHo8HPIL nPoheccuonanvholl 00pazosamenvHoll NPOZpamMMe
Ho nanpaenenuro noozomoexu 38.03.02 Meneoxrcmenm
Hanpaenennocmg (npoghuns) npozpammel Menedircmenm opzanuzayuu

MUHHUCTEPCTBO HAYKH M BHICIIEI'O OBPA3OBAHMS POCCUMCKOM ®EJEPAIIAN
DenepasibHOE TOCYIAPCTBEHHOE OIOKETHOE 00pPa30BaTe/IbHOE Y4peskleHHe BbICIEro 00pa3oBaHMsI
«Poccuiickuii 3xoHoMu4eckuii yausepcurer umenu I'. B. Ilnexanosa»
Kpacnoaapcekuii puiauman PIY um. I'. B. [linexanosa

(I’aKyJ'[LTeT IKOHOMUKH, MCHE/I)KMEHTA U TOPIroOBJIH

Kadenpa Gyxranrepckoro ydera u aHaan3a

OLHEHOYHBIE MATEPUAJIBI

no yueonoii nucuumianne_b1.0.10 «9KOHOMETPUKA U MOJAEJIMPOBAHHUE B
MEHE/UKMEHTE»

Hanpasaenue nogrorosku 38.03.02 MeHeT:KMeHT

Hanpassennocts (npo¢uiib) nporpammsl VIeHEIKMEHT OpraHu3anuu

YpoBeHns Bbicuiero oopazosanusi  bakanaspuam

Tox Hauana moarorosku 2023

Kpacuomap — 2022 .



CocraButenb(n):
Crapumuii npenoaaBaresb kadeapbl OyXralTepcKoro y4era u aHaimsa A.A.
MapkymmHa

(y4eHasl CTeIIeHb, YIE€HOE 3BaHUE, IOIDKHOCTb,)

OrnieHOYHBIE MaTepHajIbl 0JI00PEHBI Ha 3acelaHuK Kadeaphl OyXTraaTepCKOro y4eTa u
aHanu3a, npotokoi Ne 6 ot 10 suBaps 2022 r.



OHEHOYHBIE MATEPHUAJIbBI

o yqeﬁnoﬁ ANCIHHUIIJINHE 3KOHOM€TDI/IKa U MOACIIMPOBAHNUC B MCHCIKMCHTC

NEPEYEHb KOMIIETEHIIUM C YKA3AHUEM PE3YJIbTATOB OBYUEHUSA

N 3TAIIOB UX ®POPMHNPOBAHMA 110 JTUCIHUITJIMHE

KPUTHYCCKHI aHAIIN3
U CHUHTE3
uHpopmanuu,
MPUMCHSITh
CHCTEMHBIN TOIXO]T
JUTSL PEIICHUS
MIOCTABJICHHBIX 3314

BapUaHT PEIICHHS
3a7a4H,
apryMEHTHPYS CBOH
BBIOOD

IIpaBuJIa IOCTPOCHHUA
CYKACHHUA 1 OLICHOK

VK-1.3. V-2. ¥Ymeer
HpI/IMCHﬂTB
TEOPETUYECKHE 3HAHMS B
peHIeHI/II/I HpaKTI/I‘IeCKI/IX
3a71a4

VK-2 - Criocoben
OIPEICTISTh KPyT
3aJa4 B paMKax
[IOCTABJIEHHOM LIEJIN U

VYK-2.2 - Beibupaer
OIITHMAJIbHBIC
CIIOCOOBI peLICHUS
3a1a4, UCXOJIS U3

VK-2.2. 3-1. 3naer
OCHOBHBIE METO/IbI
NPUHATHS pEUICHUH, B
TOM YHCJIE B YCIOBUSAX

COIEMCTBOBATH UX
peanuzanuu B
YCIOBHSIX CJIOKHOU U
JMHAMUYHOU Cpebl U
OLIEHMBATh X
MTOCJICICTBUS

cpensl

BBIOMPATH JENCTBYIOIUX pucKa u

ONTUMAaJIbHBIC MIPaBOBBIX HOPM, HEONPENEeIEHHOCTH
CHOCOOBI UX PEUICHHUS, | UMEIOIIUXCS YK-2.2. V-3. YMmeer
UCXOMS U3 pECYpCOB U BBIOMpATH ONTUMANIbHBIE
JENCTBYIOINX OTrpaHUYEHUN pelIeHust UCXOIs U3
MPaBOBBIX HOPM, JNENCTBYIOINX
HUMEIOLIUXCS MPaBOBBIX HOPM,
pecypcoB U HMMEIOIINXCS PECYPCOB U
OTpaHUYECHUN OTpaHUYECHUH

OIIK-3 - Criocoben OIIK-3.3 - OIIK-3.3. 3-1. 3muaer
pa3pabaThiBaTh OOG0CHOBBIBaET METO/IbI OLICHKU
000CHOBaHHbIE MIPUHSATHE OpraHU3alMOHHO-
OpraHU3alMOHHO- OpraHU3alMOHHO- yIpaBIECHYECKUX
yIpaBJIeHUYECKUE yIpaBIEHUYECKUX peuieHuii B yCIIOBHSIX
pPELICHHS C YYETOM UX | PEHICHUN B CJIOKHOM M TUHAMUYHOMN
COLIMATIbHOU YCIIOBUSIX CIIOKHOHM | cpefbl

3HAYUMOCTH, U TUHAMUYIHOU

OIIK-3.3. V-1. ¥Ymeer
OIICHUBATH
pe3yJIbTaTUBHOCTh
MIPUHATHS
OpraHu3alOHHO-
YIPaBJICHYECKHX
pELIEHUH B YCIOBUAX
CJIO’KHOM M TMHAMHYHOMH
cpeasl

@ HuankaTopbl HaunmenoBanue
OpMHpYyeMble
Kofmefgu 0] JOCTHARCHMA Pe3yabTaThbl 00yueHus HOHTPOIHPYEMBIX
! KOMIIeTeHU M i ¥ y pa3aesoB M TeM
(KO ¥ HaNMEHOBAHUE (3HaHwUsI, yMeHMs)
(Ko 1 HAaMMEHOBAaHNE
KOMITETCHITHH )
WHINKATOPA)

YK-1 - Cnocoben VYK-1.3 - Botoupaer | YK-1.3. 3-1. 3naer Tema 1. 3anauu u
OCYILECTBIIATD ITIOUCK, | ONTHUMAJIBHBIN NPUHITUIIEI, KPUTCPHH, METObI

SKOHOMETPUKHU
Tema 2. MeTobl
aHanu3a napHou
JIMHEHHOM perpeccuu
Tema 3. MeToab!
aHaJIN3a HEeJIMHESHHON
[IapHOU perpeccuu
Tema 4. MeTobl
aHaJIn3a
MHO>XECTBEHHOM
JIMHEHHOM perpeccuu
Tema 5. ODUKTHBHEIC
TepEeMEHHBIC B
pPerpecCuOHHOM
aHaJIn3e

Tema 6 Bpemennrie

pAnbI




METOINYECKHUE MATEPHUAJIbI, XAPAKTEPU3YIOIIUE 3TAIIbI
®OPMHUPOBAHUS KOMIIETEHIIUM

Hepeqeﬂb y‘leﬁHbIX 3aJaHMil HA AYJAUTOPHBIX 3AHATUAX

BOI[pOCI:I AJIA IPOBEACHUSA OIMMPOCa HA 3aHATHUAX

Paznen |. SAJAYN U METO/IbI 9D KOHOMETPUKHA
Tema 1. 3aga4uu 1 MeTOAbI IKOHOMETPUKH
Nuauxarops! noctmxenus: YK-1.3, YK-2.2, OIIK-3.3.

Bonpocs! 1J1s1 MpoBeeHHs Onpoca:
1. TlosicHuTe TepMUHBI: YKOHOMETPHKA; SKOHOMETPUUECKOE MOJIEIMPOBAHUE; BEpUPUKALS MOJIEIIEH.

2. TlpuBectu ki1accuGUKaIO IKOHOMETPUUECKUX MOJEIIEH.

3. YKaxuTe OCHOBHBIE TaIlbl TOCTPOCHUS SKOHOMETPHUECKHUX Mojieneid. Kakue TUIbl 1aHHbIX
UCIOJIB3YIOTCS B YKOHOMETPHUECKUX HCCIEIOBAHUAX.
[To xakuM TUTIaM IKaJ MPOU3BOASTCS U3MEPEHUS B SKOHOMETPHUKE?
VYKaXuTe OCHOBHBIE METOJIbI IKOHOMETPUKH ?

OxapakTepu3yiTe OCHOBHBIE THIIBI TPYIIITUPOBOK.
YKakuTe OCHOBHBIE BU bl 0000IIAOMINX TTOKa3aTeNeH.
VYKa)kuTe BUAbI CPEIHUX BEIHUUH U UX IPUMEHEHUE.

10. Ilepeuncnute U oxapakTepu3ynuTe MoKa3aTen BapHalllH.

4
5
6. HO?ICHI/ITC HOpﬂI[OK CBOIKH N FPYHHI/IpOBKI/I CTaTUCTUYCCKUX TAHHBIX.
Z
8
9

11. CpaBHuTe paznuuHblie (OPMBbI 3aKOHOB PaCHpeeSIeHHsI, UX 0COOEHHOCTH UCIOIb30BaHMU.

12. Vxaxure CBOHCTBa U 0COOEHHOCTH HOPMAIILHOTO 3aKOHA pacIIpeIeIeHusI.

13. [TosicHuTE OCHOBHBIE YMCIIOBBIE XapaKTEPUCTUKHU CITyYaHON BETMYNHBI, X Pa3MEPHOCTH U
0COOEHHOCTH HCIOJIb30BAHHUS.

14. TlosicHuTe paznuuust B MOHATHUSIX: 3aBUCUMbIE U HE3aBUCHUMbIE BEITMUUHBI.

15. TTosicHuTe pa3nuyusi B MOHATHUSAX: KOPPETUPOBAaHHbIE U HEKOPPEIUPOBAaHHbBIE CIy4aiiHble
BEJIMYHHBI.

16. Yro Takoe BapHallMOHHBIN Pl CIyyaiiHON BeTMUUHBI?

17. TlosicHuTe pa3nuyure ¥ OCOOEHHOCTH TOYEUHBIX U MHTEPBAJIBHBIX OIIEHOK CTATUCTHUUYECKUX
ITOKAa3aTeJIeH.

18. VkaxuTe BUIBI CTATHCTUYECKUX OIICHOK ITapaMeTPOB U X CBOMCTBA.

19. [NosicHuTE CMBICT HHTEPBATBHBIX OIIEHOK SKOHOMHYECKUX MTOKa3aTeseH.

20. [epeuncnuTe KOMIBIOTEPHBIE POTPAMMBI B TIPAKTUKE IKOHOMETPHUYECKHIX HCCIECIOBAHUN U aiiTe
UM KPaTKyI0 XapaKTEePUCTHUKY.

Kpurtepun onenkn (B 0aj1ax):

- 1 Ganna BbICTaBiAeTCA 00yYaroIeMycs, €CJIi OTBET Ha BOMPOC MPEJCTaBJIECH B MOJHOM oO0beMe 0e3
OLIMOOK ¥ HEI0UETOB;

- 0,5 6amn BeIcTaBIsIeTCS O0yUarOIIEMyCs, €CIM OTBET Ha BOIPOC MPEACTaBJICH B MTOJHOM 00beMe, Ipu
OTBETC JOIMYHICHBI HETOYHOCTHU,



- 0,2 6aya BeICTaBiIsIeTCS 00yJarONMIEMYCsl, €CJIM OTBET Ha BOIPOC MPEACTABICH HE B MOJTHOM 00bEMe,
P OTBETE OMYIIEHBI HE3HAYUTEIHHBIC OIINOKH;

- 0 6amIoB BBICTABISIETCS O0YYAIOIIEMYCs, €CIIM OTBET Ha BONPOC HE MPEACTABIICH, WIH IPU OTBETE
JOMYIIEHBI TPyObIe OMNOKH.

Paszen |1. PETPECCHOHHBINA AHAJIN3

Tema 2. MeToabl aHAJIM3a APHOM JIMHEIHOH perpeccuu

Nuauxarops! noctmxenus: YK-1.3, YK-2.2, OIIK-3.3.
Bonpocsl 1151 NpoBeeHUs ONpoca:
1. OnuiuTe MOIeNb APHOU TIMHEHHON perpeccuu.
2. C nomol1ipIo Kakoro MeToAa MOKHO HAaWTH MapaMeTpbl YpaBHEHUS JIMHEHHON mapHOM
perpeccun?
Onumure METoJ] HAMMEHBIIUX KBaPATOB.
Chopmynupyiite TeopeMy ['aycca-Mapkosa.
KoaddutimenTs! Koppemsiuu U JeTePMUHAIIMN U UX SKOHOMHYECKUN CMBICTT.
[Tokazarenn kauecTBa perpeccuu.
[IpoBepka KauecTBa perpeccuu.
F-kpurtepuii @uniepa.
t-kpurepuii CtbrofieHTa.

©CoOoNO O AW

Kpurepun ouenku (B 0asiax):
- 2 Oaiia BbICTaBIIETCS 00ydYaroIleMycs, €CJIi OTBET Ha BOMNPOC MPEJCTAaBJIECH B MOJHOM o0beMe 0e3
OLIMOOK 1 HEI0UETOB;

- 1 Oam BeICTaBISETCA 06yqa101ueMyc51, CCJIM OTBCT Ha BOIIPOC IPCACTABJICH B IIOJIHOM O6’beMe, 1810)51
OTBECTC JONMYIICHBI HCTOYHOCTH

- 0,5 Oayta BBICTaBISIETCS 00yUAOLIEMYCs, €CJIM OTBET HA BOIPOC MPEJCTABIEH HE B IIOJIHOM 00BEME,
IIPU OTBETE JIONYIEHbl HE3HAYUTEIbHBIE OIINOKY;

- 0 GamioB BbICTaBIsIETCS OOYYarOLIEMYCs, €CIIM OTBET Ha BONPOC HE MPEACTABJIEH, UM MpPU OTBETE
JIOTYIIEHbI TPyObIe OIINOKH.

Tema 3. MeToabl aHA/IN3a HeJITMHEHHOW MapPHOH perpeccuu

Nuauxarops! nocrmxenusi: YK-1.3, YK-2.2, OIIK-3.3.
Bonpocs! 1J1s1 npoBeAeHHUs Onpoca:
1. Henwuneiinas napHasi perpeccusi — onpezeneHue.

2. CnocoObl IMHeapHu3aIii.
3. OrmenuBanue MojeNel, He TOIIAIONINXCS JTHHEapU3aIliH.
4. VIHpekchl KOPPENslUU U IeTePMHUHALINH.

Kpurepun ouenku (B 0asnax):

- 2 Gajuta BBICTaBIsIeTCS OOydalOLIEeMyCsl, €CIM OTBET Ha BONPOC IMPEJICTaBlIeH B MOJHOM oObeMme Oe3
OIIIMOOK U HEJOYETOB;

- 1 Gann BbICTaBisIeTCA O0yYarolIeMycs, €Clii OTBET Ha BOIPOC IPEJCTaBJIEH B MOJHOM O0beMe, MpHU
OTBETE JIOMYIIEHbl HETOUHOCTH;

- 0,5 Ganna BeICcTaBIIAETCS 00y4YaIOLIEMYCsl, €CIIM OTBET Ha BOMPOC MPEACTaBICH HE B MOJIHOM 00BbeMeE,
TIPH OTBETE JIOMYIIEHBI HE3HAYUTEIbHBIE OIINOKH;

- 0 GamnoB BbICTaBiseTCA OOydaroleMycs, €Clii OTBET Ha BONPOC HE NPEJCTABIICH, WU MPU OTBETE
JOMYIIEHBI TPyOble OMNOKH.



Tema 4. MeToabl aHAJIM32a MHOKEeCTBEHHOI JIMHEITHOH perpeccuu
Nuauxaropsl noctmxenus: YK-1.3, YK-2.2, OIK-3.3.

Bomnpocsl 1J151 mpoBeieHUsI ONPoOcAa:
1. Croeundukanuss ¥ NPEANOCHIIKA KJIACCHYSCKON JMHEHHONM MOJEIH MHOXXECTBEHHOM

perpeccun (KJIIMMP).

2. llepeuncnuTh CTaTUCTUYECKHE CBOWCTBA OLICHOK KOA(P(PHUIIMEHTOB.

3. TlosicHuTe, YTO TOKa3bIBaeT IUCIEPCHS M JIOBEPUTEIbHBIA HMHTEPBaJl TPU OIICHKE
KO3 (HDUIIUEHTOB PErpeccu.

4. B uem oTinnune BBIOOPOYHOI'O MAPHOIO M MHOKECTBEHHOTO KOA(P(PHUIIMEHTOB KOPPEIALUH.

5.  MHoxecTBeHHbIE KO3((DUIUEHTH] JETEPMUHALMY PA3INYHBIX TOPSIIKOB.

6. Jlate ompezaereHHE HELEHTPUPOBAHHOMY BbIOOPOYHOMY KO3((UIMEHTY AeTepMUHALINY,
MIOSICHUTD €0 YKOHOMHUYECKUIN CMBICI.

7. CrartucTuyecKue XapakTepUCTUKU U pa3InyHble TUIbI ocTaTKoB B KIIMMP.

8. T'paduueckue u CTATUCTHYECKUE METOIBI AaHAJIM3a OCTATKOB.

Kpurepun ouenku (B 0asiax):
- 2 Oaia BbICTaBIIETCS 00ydYaroIleMycs, €CJId OTBET Ha BOMNPOC MPEJCTAaBJIECH B MOJHOM o0beMe 0e3
OLIMOOK 1 HEI0YETOB;

- 1 Oamn BeICTaBISIETCA 06yqa101ueMyc5[, CCJIM OTBCT Ha BOIIPOC IMPCACTABJICH B IIOJIHOM O6’L€Me, Ipu
OTBECTC JOMYIICHBI HCTOYHOCTH

- 0,5 Oayta BBICTaBIsIETCS 00YUAOLIEMYCs, €CJIM OTBET HA BOIPOC MPEJCTABIEH HE B IIOJIHOM 00BEME,
IIPU OTBETE JIOINYIEHbl HE3HAYUTEIbHBIE OIINOKY;

- 0 GamioB BbICTABIsIETCS O0YYarOLIEMYCs, €CIIM OTBET Ha BONPOC HE MPEACTaBIIECH, WIM IpPU OTBETE
JIOTYIIEHbI TPyObIe OIINOKH.

Tema S. ®UKTHBHBIE IEPEMEHHBIE B PErpeCCHOHHOM aHAIU3e

Nuauxarops! noctmxenus: YK-1.3, YK-2.2, OIIK-3.3.
Bonpoch! /151 NpoBeIeHHs ONpoca:
1. Cdopmynupyiite onpeneneHre GUKTUBHON MEPEMEHHOM.

2. HpI/IBeI[I/ITe IMpUMCEPp NPUMCHCHUA (1)I/II(TI/IBHBIX MNEPEMCHHBIX ITPpHU COCTABJICHUU U dHAJIN3C
PErpe€CCUOHHBIX MOJEJIeH.

Kpurepun onenkn (B 0ajnax):

- 1 Gann BeIcTaBiIsieTcs 00y4YaroIIEMyCsl, €CIM OTBET Ha BOIPOC MPEACTABIEH B MOJHOM 00beme Oe3
OLIMOOK ¥ HEI0UETOB;

- 0,5 6amn BeIcTaBIIsIeTCS O0yUarOIIEMyCs, €CIM OTBET Ha BOIPOC MPEACTaBJIEH B MTOJHOM 00beMe, Ipu
OTBETE JIOIYIIEHBl HETOUHOCTH;

- 0,2 Oayna BBICTaBIsIETCS 00yUarOMIEMyCs, €CIIM OTBET Ha BOIPOC MPEJCTABIEH HE B TIOJIHOM 00BEME,
IIPU OTBETE JIOMYIIEHbI HE3HAYUTEIbHBIE OIINOKY;

- 0 6amioB BbICTABISIETCS OOYYAIOLIEMYCs, €CIIM OTBET Ha BONPOC HE MPE/ACTaBJIECH, WIM IPU OTBETE
JIOTYIIEHbI TpyObIe OIINOKH.

Paznen |1l. BPEMEHHBIE PS1bI

Tema 6. BpemeHnHbIe psiabI



Nuauxarops! noctuxenus: YK-1.3, YK-2.2, OIIK-3.3.
Bomnpocsl 1J151 mpoBeieHusI onpoca:
Uro Takoe BpeMeHHOU psa?

HazoBute Moz1e1m BpeMEHHBIX PSIOB.

Yro Ha3BIBaeTCs JIarom?

UTto Takoe aBTOKOPPEIALHS YPOBHEH BPEMEHHOTO psifa?

UTo cBHIIETEILCTBYET O HATMYUU TCHACHIIMH BPEMEHHOTO psiia?

I

Yro CBHUICTCIILCTBYCT O HAJIMYUHU CC30HHBIX UJIU HUKINYCCKUX KOJIC6aHI/II71 BPECMCHHOI'O
psina?

Kpurepun ouenku (B 0asiax):
- 2 Gauta BBICTaBISIETCS OOydaIOMIEMYCsl, €CIM OTBET Ha BONPOC IMPEJICTaBJIeH B MOJHOM oOBbeme 0e3
OIIMOOK U HE/I0UETOB,;

- 1 Oamn BeICTaBISIETCA 06yqa101ueMyc51, CCJIM OTBCT Ha BOIIPOC IIPCACTABJICH B ITIOJIHOM 06’beMe, IIpu
OTBECTC JOMYIICHBI HCTOYHOCTH

- 0,5 Oayna BeICTaBIsIETCS. O0yUAIONIEMYCs, €CIIM OTBET HAa BOIPOC MPEICTABIECH HE B IIOJHOM 00BEME,
IIPU OTBETE JIOINYIEHbl HE3HAUYUTEIbHbIE OLIMOKY;

- 0 GamnoB BbICTaBiseTCA OOydaroleMycs, €ClId OTBET Ha BOMPOC HE MPEJCTABIICH, WU MPU OTBETE
JOMYIIEHBI TPyObIe OMNOKH.

3agaHus AJs TEKYIIero KOHTPOJIA

PacueTHo-aHaAIMTHYECKHE 3aJaHUS

Paznea |. 3AJAYU U METOJAbI SdKOHOMETPUKH

Tema 1. 3agaun 1 MeTOABI IKOHOMETPHKH
Nuauxarops! noctmxenus: YK-1.3, YK-2.2, OIIK-3.3.

3aoanue 1. I[OXOI[LI TpeX 0aHKOB OT KpCAUTOB B OTUCTHOM IEPHUOAC XAPAKTCPUIYIOTCA CICAYOIHUMU
IIOKa3aTCIsAMU:

Ne Ganka CpenHsist IpoLIEHTHAs CTaBKa Jloxox 6aHka, ThIC. pyo0.
1 20 600
2 25 350
3 21 480
HUTOTI'O | 1480

Ompenenure CPeTHIOO MPOIIEHTHYIO CTaBKY OAHKOB.

3aoanue 2. C xaxoii BEpOSTHOCTBIO MOXKHO YTBEPHKIATh, YTO BO3MOMKHOCTH MOKYNKH H3IENHS C
nedexroM HaxonuTcs B mpeaenax oT 8 g0 12 mpoueHtoB, eciu u3 30 oOcinenoBaHHBIX HU3JENHi,
KYIUIEHHBIX B 3TOM Mara3uHe, TpH OKa3aJInch ¢ 1edekTom?

3aoanue 3. CKONbKO HA/IO MPOU3BECTH OIBITOB, YTOOBI C BEPOSATHOCTHIO 0,95 momydnuTh KOAPPUIHEHT
KOPPEJSALMH IBYX 9dKOHOMUYECKHUX MOKa3aTenen ¢ To4HOCThIo 0,37

3aoanue 4. I1o numeronMest JTaHHBIM IOCTPOUTD 3aKOH paclipeieIeHus] 3aJaHHO ClTydaiiHON BeTMYMHBIL:

7



KomnuecTBo cnenok (moroBopoB) dupmsl o mecsiniam (exn.): 18, 22, 23, 24, 25, 24, 27, 25, 23, 22,23, 27,
26, 24, 22, 20, 21, 22, 23, 22, 23, 22, 21, 20, 19, 16, 17, 20, 22, 22, 23, 27, 30, 28, 27, 25, 27, 25, 22, 20,
20, 21, 23, 27, 29, 33, 30, 39, 26, 24, 32, 21, 18, 20, 22, 23, 24, 26.
Heo6xonumo:
1) TlocTpouTh BapHalMOHHBIN PS HCCIIEAYEMON CITydaliHON BEIINYHHBI,
2) Ilpou3sBecTu rpynmupoBKY JaHHBIX BAPHALMOHHOTO psifia Ha 6-10 uHTEpBaOB (pa3psaoB, TPYII);
3) BbIYHCINTH U IPEACTABUTH IPaGUISCKU IMIIUPUICCKYIO PYHKIHIO PACTIPEICICHHUS UCCIICTyEeMOM
CIIy4ailHOM BEJINYMHBI;
4) BbIpOBHSTH (ANMIPOKCMMUPOBATH) UMEIOIIUECS JAaHHbBIC MOIXOMSAIINM TEOPETUISCKUM 3aKOHOM
pacrpeaeneHust 3aJaHHON CIIy4YallHOW BEJIMYUHBI;
5) IlpoaHaau3upoBaTh MOJTYUYCHHbBIC PE3YIbTATHL.

Kpurtepun onenkn (B 6aj1ax):
- 1 Gann BBICTABIAETCS OOYYaIOIMIEMYCs, €CIIM 3aJIaHUE PEIICHO B TOJHOM o0beMe 0e3 OmMOOK H
HE/I0YETOB;

- 0,5 Gamna BeICTaBNsIeTCS OOYYAIOIIEMYCs, €CIIHM 33/IaHUE PELICHO B TOJHOM O00BeMe, NMPH PEUICHUN
JOMYyIIEHbl HETOYHOCTH,

- 0,2 Gamta BeIcTaBIsIeTCsl 00yYarOMIEMycsi, €CIIM 33/IaHHE PEIICHO HE B MOJHOM 00BbeMe, IIPU PELICHUN
AONYHICHBI HC3HAYHUTCIIbHBIC OHII/I6KI/I,

- 0 GamnoB BbICTaBIsETCS O0YyYarOLIEMYyCs, €CIM 3a/laHue HE PELICHO, WM MPHU PELICHUU JOIYIIECHbI
rpyOble OIIHOKH.

Paszen |1. PETPECCUOHHBINA AHAJIN3

Tema 2. MeToabl aHAIM3a NAPHOM JTUHEIHOI perpeccun
HNuaukatopsl goctmkennsi: YK-1.3, VK-2.2, OIIK-3.3.

3adanue 1. DXOHOMUCT, U3ydasi 3aBUCMOCTbD Y (ThIC. JIEH. €]1.) U3EeP)KEeK oOpalieHus oT oobema X (ThIC.
JIeH. €1.) ToBapoobopoTa, obcmemoBan 10 mara3wHOB, TOPTYIOIIUX OJMHAKOBBIM aCCOPTUMEHTOM

TOBApPOB. HOJ'Iy‘IeHHBIe JAHHBIC OTPAXKCHBI B Ta6n1/1ue:
x | 160 120 | 110 | 80 | 90 70 150 | 60 140 | 110
y | 125 9,3 9,2 64|75 11,6 131 | 52 7.9 44

1) Haiitn ko3 GUIMEHT KOoppensuuu 3aBUCUMOCTUH MeXAy BenuunHamu X U y. [loctpouth
KOpPpEISILIUOHHE I10JIE.

2) TlocTpouTh perpecCHoHHY (YHKIMIO JTMHEHHOH 3aBUCHMOCTH (akTopa y OT (aktopa X u
HCCIIEIOBAaTh €€ Ha HaJIeXHOCTh 1o kputepuio dumiepa npu yposHe 3HaunmocTH 0,05.

3) Haiiti k03¢ GHUIUESHT 2IaCTHYHOCTH.

4) OnpeiIenuTh HAJKHOCTh KOA(GGHUIIMEHTOB perpeccuu 1o kputeputo CThIOICHTA.

5) Haiiti noBepuTenbHbIC HHTEPBAIBI AT KOIDPHUIIMEHTOB PErPECCHU.

6) [Toctpouts rpaduk perpecCHOHHON QYHKIIMU U TUArpaMMy pacCesHHs.

7) Hccnenys monmydeHHOE ypaBHEHHE PETrpecCHH, OLEHUTH C IIOMOINBIO JOBEPUTEIHHOTO
MHTEpBaJla 0XHUJIaeMoe 3HaueHue Mpu3HaKa y Juisl BbiOpaHHOro Bamu Oyayiiero 3Ha4eHust X ThIC. JIEH.
en.

Kpurtepun onenkn (B 0aj1ax):

- 2 Oanya BBICTaBIIETCA OOydYaromieMmycs, €clid 3aJlaHHe PEIIeHO B IMOJIHOM oObeme 0e3 omuOOoK U
HEJI0YETOB;

- 1 Gann BhICcTaBiIsIeTCS OOydalOMIEMyCs, €CIM 3aJaHHe PEIICeHO B IMOJHOM o0beMe, NMpH pPeUIeHUH
AOIIYIICHBI HETOYHOCTH,

- 0,5 Gamna BeICTaBIsIETCA OOYYAIOIIIEMYCsI, €CITH 3a/IaHHE PEIICHO HE B TIOJTHOM 00bEeMe, IPH PEIICHUN
JONYIIEHbl HE3HAYUTEIbHbIE OIINOKHY;
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- 0 GayutoB BBICTaBISIETCSl O0yYaroOmIEMycs, €CIIM 3aJaHUe HE PEIICHO, WM MPH PEIICHUH JOIMYIICHBI
rpyObie OIIHOKH.

Tema 3. MeToabl aHa/IN3a HeJIMHEHHOW MAapHOH perpeccun

Nuauxartopsl noctuxkenus: OIMK-1.3, OIIK-2.2, OIIK-3.3.

3aoanue 1.

Ilo cemu Teppuropuam Ypankckoro palona 3a 199X r. W3BecTHH
IHAYEHHA ABYX Mpuivakos (tabn. 1.1).

Tabawua 1.1
Pacxoam Ha noxynxy CpeavennesHas
Paiton NpOAOBOALCTBEHHLIX sapaGoTnas naara
ToBApoR B Ofnwy oaHOTO paboTamnicro,
pacxonax, %, y py6., x
Yamyprckas pecn. 68 8 45,1
Ceepanosckan obn. 61,2 59,0
Bamkoproctax 59.9 372
YenabGuuckan o, 56,7 GLE
Mepmckas ofn. 55.0 388
Kypranckas oba. 54,3 472
Openbyprexas ofn. | 49,3 55,2

TpebyerTcAa:

1. JIna xapakTePHCTHKH 3aBHCHMOCTH ¥ OT X PACCHMTATE NAPaMETPH
chenyiomux PyHKIHii:

a) MHHeliHoH;

6) creneHHOM;

B) NoKa3aTeNbHoit;

r) paBHOCTOpOHHER runepbont.

2. OueHHTE KAKIYI0 MONENE YEPE3 CPelHIO OIMOKY annpoKcHMainu
A W F-kputepuii Quinepa.



3aoanue 2.

INo rpynne npennpuaTi, NpOHIBOAALLHX OAHOPOLHYIO MPOTYKILHIO,
H3BECTHO, KaK 3ABHCHT CeOecTOMMOCTE eIMHMUBLI NPONYKUMH ¥ OT dak-
TOpPOB, NPHBEACHHLIX B TAbN. 1.8,

TabGnwua 1.8
Ipu3xax-haxTop Y¥pasrenue mapHol Cpeanee snavenne

PErpeccHy taxtopa
OfueM NPOMIBOICTBA, . = _
mah py6., %, Ve = 0,62+5874- -:1_ X =264

|

TpynoeMKOCTh SAMHALLEL J.".\-I =030+983 - x, X7 =138
MTPOAYKUMH, YEN.-4ac , X3
Orrosas ueHa 3a | T 3nep- s 16281 Ta =
FOHOCHTEIN, MH py6., x3 Yy =115+ x5 x3 =1,503
Hons npuOeAK, wibiMaemoR| » . X4 Yo =61
FOCYRAPCTBOM, %, X, ¥y, =14,87 1,016 X4 .

Tpebyertca:

1. Onpefennts ¢ NOMOLIBI KOMpHHIMEHTOB INACTHUHOCTH CHIY BIMA-
HHA KAKLOrO (pakTopa Ha pelynbTar.
2. PankupoBarh GaxkTopbl N0 cHAE BIHAHHA,

Kpurepun onenkn (B 0ajnax):

- 1 Gann BbicTaBisieTcss 00ydYaroOIIEMyCsl, €CJIM 3aJaHhe PEIIeHO B MOJHOM oObeme 0e3 omMOoK U
HEJIOYETOB;

- 0,5 Ganna BbICTaBISETCS O0YYAlOIIEMYCs, €CIIM 33/laHUE PELICHO B MOJIHOM 00beMe, NMPH PEeLIeHUn
JOMYIIEHBl HETOYHOCTH;

- 0,2 6asuta BeICcTaBIsIeTCs: 00yUarOLIeMycsl, €CIIH 33/1aHHE PEIICHO HE B IOJIHOM 00BbeMe, IIPH PEIIeHUN
JONYIIEHbl HE3HAYUTEIbHbIE OINOKHY;

- 0 OanoB BBICTaBIIAETCS OOydaIOLIEMYCsl, €CIHM 3aJjaHUe HE PellIeHO, WIM MPU PELICHUH JIOMYyILEHbI
rpyOble OIIMOKH.

Tema 4. MeToabl aHAJIM32a MHOKECTBEHHOM JIMHEITHOH perpeccuu
Nuauxarops! noctuxenus: YK-1.3, YK-2.2, OIIK-3.3.

3aoanue 1. JIns u3yueHUs pbIHKA XWJIbS B TOpOJE MO JaHHBIM O 46 KOTTeIKax OBLJIO MOCTPOEHO
YpaBHEHNE MHOXECTBEHHON PErPECCUU:
y=21,1-6,2 x1+0,95 x2+3,57 x3; R"2=0,7,

(1,8) (0,54) (0,83),
rae y- IeHa o0beKTa, ThIC. JIOJII.; X1- paccTOsHUE 0 LIEHTpa ropoja, KM; X2 — TMoje3Has TUIOIIATh
00BEKTa, KB. M; X3 — UHCJIO 3TaXKEH B JJOME, €1I.
(B ckoOkax yka3aHbl 3HAUCHHS CTAHIAPTHBIX OIIMOOK JIJIs KO3()PUIIMEHTOB MHOKECTBEHHOU PErPEeCcCHH. )
TpebyeTrcss OLIEHUTh 3HAYUMOCTH KaXJ0ro W3 Kod(puIimeHToB perpeccun. Boimenuts Hambonee u
HauMeHee 3HauuMble KOd(h(PUITMEHTHI.
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3aoanue 2. Tlo 20 npeanpusaTusM JIETKOH NPOMBINIICHHOCTH MOJNydeHa cleayromas naopManus,
XapaKkTepu3yomias 3aBUCUMOCTh O0BbeMa BBIMYCKa MNPOAYKIWMU y (MIH. py0.) OT KOJIMYECTBA
0oTpabOTaHHBIX 3a TOJA 4YelloBeKOo-uacoB X1 (ThIC. 4Yel.-4.) ¥ CPEAHEr0I0BOM CTOMMOCTHU
MIPOM3BOJICTBEHHOT0 000pyA0BaHus X2 (MIH. py0.):

YpaBHeHUE perpeccuu y=35+ 0,06 x1+2,5 x2
MmuoxectBeHHblii ko3 dunument | 0,9
KOppeJsIuu

Cymma kBagpatoB otkioHenuit | 3000
pacyeTHBIX 3HAYEHUH pe3yibTara
0T (haKTHUECKUX

Omnpenenure K03 PUIHUEHT AETSPMHUHAILMN B 3TON MOJIEIH.

3aoanue 3. Ananusupyercs 3aBUCUMOCTE 00beMa IIPOU3BOICTBA MPOLYKIUH IIPEIPUATUSIME OTPACIIU
YepHOH METAJUTypruM OT 3aTpaT TpyJa M pacxona uyyryHa. [lis storo mo 20 mpeanpustusM coOpaHbl
ClIeiyIOlIMEe JaHHble: Yy - 00beM NPOAYKLUMM MNpEeANpHsTUs B cpeiHeM 3a roj (miH. pyo.), x1 -
CPEIHET0/10Bas CIIMCOYHAsl YUCIEHHOCTh pabounx (4en.), X2 - cpeJHUe 3aTpaThl UyryHa 3a roa (MiH. T).
B Tabauue npeacraBieHbl pe3ybTaThl KOPPEJISALMOHHOTO aHAJIM3a 3TOI0 MAacCHBa JaHHBIX.

y X1 X2
y 1
X1 0,78 1
X2 0,86 0,96 1

Tpebyercst HOSCHUTH CMBICH IPUBEACHHBIX BhIIIe KO huimeHToB. OIEHUTh BO3MOXHOCTh IIOCTPOSHUS
MHOKECTBEHHOU PErpECCUU.

Kpurtepun onenkn (B 6aj1ax):
- 2 Oayuta BeICTaBIsieTCS OOydYaroleMycs, €ClH 3aJaHue pPEeIIeHO B TMOJHOM oObeMe 0e3 ommOoK u
HEJI0YETOB,;

- 1 Gamn BbICTaBiIAETCS OOy4arOLIEMyCsl, €CIM 3aJaHHe PELIEHO B IIOJHOM 00BEME, NpU PEIICHUH
JIOTYIIEHbl HETOYHOCTH;

- 0,5 Oanna BeIcTaBiIsgeTCs 00yUYaIOLIEMYCsl, €CIH 33JaHUe PELICHO He B MOJIHOM 00beMe, IPU peleHUN
JOMYIIEHBl HE3HAYUTEIbHBIE OINOKH,

- 0 GamnoB BbICTaBIsETCS OOYyYarOIIEMYyCs, €CIM 3aJlaHuEe HE PEIIeHO, WIM MPHU PELIEHUH JOMYIIECHbI
rpyOble OLIHOKH.

Tema S. ®UKTHBHBIC IEPEMEHHBIE B PErPEeCCHOHHOM aHAJIN3e

Nuauxarops! noctuxenus: YK-1.3, YK-2.2, OIIK-3.3.

3aoanue 1. ViccnenoBats 3aBUcHMOCTb 1ieHbI (Y) KBapTHPHI OT ee riomanu (X) u Tuna qoMa (OJI0OYHBIH,
KUPIUYHBIN).
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= 1 1 1 1
2 |Tlpo &2 THIApyes 2ERHCHMD CTE 8RR | ¥ ) KEEpTAPR] 0T &8 Mot amu )
| F THMNA JOM A ’Bm HHEIH, EAPIMYHEIR],

4 e nn i T THN

5 T D 5. aF |Gt
G Z 37214 37,03 |BAOUH.
i | 49373 A7 37 [ i e
d 4 L0519 36,03 | ¥IpnEL
9 5 42125 41,74 |nadH
1] [i] 42148 42 UE [GnodH
11 7 5E149 A3 11 [ mpnmdeE
1 d sk EEEN ETEE
13 4 415138 15,1 [Gnous.
14 10 B0231 46,45 [KIpnidE
15 1 B2 100 A7,01|PIprieiH,
1a 12 4EEB0T 4B GE|anaJdH
17 K] A EIE] T
14 14 L1544 2l A% bnoud.
19 15 E'I 52 45 anadH
| 21 ] 73353 BE I maprires
21 |7 73066 56,43 [mpnme
2a ) i 1% T
23 19 SHBE4E 5825 bnadH.
24 20 BOBT 7 G101 |Bnadn
Es il THEUY G105 | FApni E
28 22 615965 68153 |anadH
I P P GL, 7 [mprire
] ] Batad B0, 5 | FARNIE E
29 s} BiEld 4 66,02 [Kipnit-es
30 i [T GE,005 | GHouH.
3l 27 BYEL G804 | Eprmd s
EE = FloKohd T
33 24 ro3ge F0.87 |nauH.
A4 2 2l ¥ &, A0 [BAgLn
35 31 Q5848 7347 |mprmes,
da 32 a7153 F4,67 [apnimdE
37 EX] ToaY o DT
a8 34 101381 7B, 3T [ pnimde
L] = THOT7 70,06 |BNOYA
a0 3 T0Z/00 70,20 |FprI
41 aw BO31] 3006 |anadH
12 = B2574 FENE] T
[E] 74 TOa07 0 B3,46 | PN E
44 41) 109874 d4 27 [Epnin-e

Kpurtepun onenkn (B 6aj1ax):

- 2 Gayuia BbICTaBJsIeTCs OOydaroleMycsl, €ClId 3aJlaHie pelIeHO B IMOJHOM oObeme 0e3 OmMOOK U
HEJI0YETOB,;

- 1 Gann BeIcTaBIsETCS 00ydYaromIeMycs, €CiIM 3a/JlaHHe PELIeHO B MOJIHOM O0beMe, NpPU pPELIEeHUU
JOMYIIEHbl HETOYHOCTH;

- 0,5 Oana BeIcTaBiIsgeTCs 00yUJaIOLIEMYCsl, €CIH 3aJaHNe PELIeHO He B MOJIHOM 00beMe, IpU peleHUN
JOMYIIEHBl HE3HAYUTEIbHBIE OINOKH,

- 0 GayutoB BBICTABISIETCSl O0yYarOMEMycs, €CITM 33JaHUe HE PEIICHO, WM TPH PEIIeHUH JOIMYIIECHBI
rpyObie OLIHOKH.

Paznen |1l. BPEMEHHBIE PS1bI

Tema 6. BpemeHnHbIe psabI

Nuaukatopsl noctmxenus: YK-1.3, YK-2.2, OIIK-3.3.
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3apanue 1. [lo maHHBIM O CpeAHMX J0XOAaX Ha KOHEYHOE MOTpeOJeHWE 3a ACCATh JIET, KOTOphIe
Hpe,Z[CTaBJIeHBI B T3.6JI. 1, OILICHUTC HaJIU4YHUC TpeHna n B cnyqae IIOJIOKUTCIIBHOI'O OTBETA HOCTpOfITe
TPEHJOBYIO MOJICIb.

Pacxo/pl Ha KOHEUHOE MOTPEOJICHHE, ThIC. V.€.

Iox (1) Pacxonpr (yt)
1-i 7
2-i 8
3-i 8
4-it 10
5-i 11
6-i1 12
7-it 14
8-it 16
9-i1 17

10-i1 19

3aoanue 2 1lpoBectu criaxuBaHUe JAHHBIX 3a7aud | U BBIIOJIHUTH IPOTHO3 Ha nepuof t=11.

Kpurepun ouenku (B 0asiax):

- 2 Oayyia BBICTABIIACTCS OOYyYaroIIeMycCs, €CJIM 3aJaHHe PEIICHO B IMOJIHOM oObeMe 0e3 OmuOOK U
HEJ/IOYETOB;

- 1 Oayu BBICTABIAETCS o6yqa10meMyc>1, CCJIM 3aJaHUC PCIICHO B IIOJHOM O6’L€Me, Inpu PCHICHHUHA
JAOIMYIICHBI HCTOYHOCTH,

- 0,5 Gayna BEICTaBIIsIETCS O0YYAIOMIEMYCs, €CITH 3aJJaHie PEIICHO HEe B TIOJTHOM O00bEeMe, IPU PEIICHUN
JOMYIICHBI HE3HAYUTEIIbHBIC OIINOKHY;

- 0 OanoB BBICTaBIIAETCS OOydaIOLIEMYCs, €CIHM 3aJjaHWe HE PElIeHO, WIM MPU PELICHUH JIOMYyILEHbI
rpyOble OIIMOKH.

KoMmuiekThl 3a1aHnii 1J151 KOHTPOJIbHBIX PadoT
Tema 2. MeToabl aHAJIN3a APHO# JIMHEHOM perpeccuu
Nuauxarops! noctuxenus: YK-1.3, YK-2.2, OIIK-3.3.

Nel. Jlng ypaBHEeHMsI JMHEHHOW MapHOW perpeccuy IMpU NATHAALATH HAOIIOJEHUSX H3BECTHBI

_ 2 _ _ _ 2 _
CIIEYOIHe 3HAYCHHUS Zx =15 : Zx B 85, ny B 125, Zy B 58, Zy _120. Haiitu
YpaBHEHUE JIMHEMHOW PErpecChu.

Ne2. Paccuwmraiite k03()(HUIMEHT AETEPMHUHAIMU JUISl MAPHOU MPSIMOJIMHEHHON 3aBUCHMOCTH TIPH
Zx=15 sz =85 ny=95 Zy:58
JIBEHA/IIIATH Y3JIOBBIX TOYKAaX, €CJIM U3BECTHO, YTO , , , :

2 =320
Zy , OCTaTOYHAasl IUCIEPCHUs Pe3yIbTaTUBHOIO IIPU3HAKa paBHA 7,6, a oOmas aucrnepcus
15,2. Cnenaiite BBIBOJ OTHOCHTEIBHO MOJYYEHHOIO PE3yibTaTa.

Ne3. PyKOBOJICTBO TOPTrOBOTO MPEIIPHITHS U3ydaeT CTATUCTHUSCKHE TaHHBIE 00 00bEMaxX MpoaaK
toBapoB (I11, I12, ..., mT.) B 3aBucuMocTH oT ux uensl (L1, 12, ..., TbIC. py0.).
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Ilena ToBapa O0beM npopax
151 1P 113 J1 s |1 61 1 P 1K} 114 1Is
9,23 11,68 13,83 18,24 20,76 165 85 72 39 9

TpeOyeTcst BEIOIHUTD CIAEAYIOIIHNE ICHCTBHS.

1) IlpencraBuTh NOJTy4YEHHBIC JaHHBIC HA KOOPAWHATHOW TIOCKOCTH B BUJIC TIOJISI KOPPEIISIHH.

2) BplumcnuTh cpenHHE 3HAUCHHS W JAMCHEPCHU MUl KaKAOTO M3 TMPH3HAKOB M KOX(PQUIMEHT
KOPPEJSALUN MEXIY HUIMH U CIIeNaTh BBIBOI.

3) Beruuciauts KOAQPUIUCHTHI JIMHEWHON MaPHOW PErpecCu, IMPEICTABIISIONICH 3aBUCHMOCTh 00bEMa
MPOJIAX OT IIEHBI.

4) Tloctpouth Tpaduk perpeccur Ha moje Koppensiuuu. OTIOKUTh Ha KOOPAWHATHOW IUIOCKOCTH
CpEIHUE 3HAUCHHUS.

5) BBIUKCIUTE CPEIHIO OTHOCUTENIBHYIO OIIMOKY allPOKCHMAIIUHU U C/IEIaTh BBIBOJI.
6) Berunciuth K03(QGUIUEHT eTEPMUHALIMN U CICIATh BHIBO/I.
7) Beruuciuth cpennnii Ko3(hUIHEHT 3JIaCTHYHOCTH CIPOCa 110 IIEHE U CIEIaTh BBIBO/I.

8) C ucnonp3oBanuem F-kputepus Ouinepa npoBeCcTH aHAIU3 CTATUCTHYECKON 3HAUMMOCTH YPaBHEHHUS
perpeccuu npu ypoBHsiX 3HauuMocTd 1% u 5 %.

9) Jlath TOYEUHBIH MPOrHO3 00BEMA IIPOAXK IT0 LIEHE, CHIKEHHON Ha 5 % OT MaKCHMaJIbHOM IIEHBI.

10) ComocTtaBuTh JOXOMA, KOTOPBIA MaéT mpojaaXka 10 MaKCHMaJbHOH II€HE, M MPOTHO3 I0X0Ja IIpH
MIPOJaXKe MO CHIKEHHOU 1ieHe. CienaTh BBIBOJ O IeJIECO00Pa3HOCTH CHIDKEHUS TICHBI.

11) JlaTh MHTEpBAIbHBIM MPOrHO3 00BEMA MPOJaXK MO IieHe, cocTaBistomeid 90 % OT MUHMMAJIBHOM
LIEHBI, C IOBEPUTEIHHOU BeposiTHOCTHIO 0,90.

12) J151s1 otHOTO M3 TPEX BUIOB HEJIMHEIHOM perpeccuy — runepOoIMuecKoil, CTEIIEHHOI, MoKa3aTeIbHON
— BBIYUCIUTH KOA(D(UIUEHTH ypAaBHEHUS U TIOCTPOUTH JIMHUIO PETPECCUU Ha TI0JIE KOPPEIALIUU.

Kpurtepun onenkn (B 6aj1ax):

- 20 6anoB BeICTaBIsACTCS 00YUAIOIIEMYCsl, €CITU KOHTPOJIbHAS PEIIeHa B MOJIHOM 00beMe 0e3 OInboK 1
HeoueToB (Homep 1 oneHuBaercs B 4 6aia, Homep 2 — B 4 6aiia, MyHKTH HOMepa 3 OlleHUBaOTCs B 1
0asT KaXIblii);

- 15 GannoB BeICTaBIsIETCS 00yUaIOIEMYCS, €CITU KOHTPOJbHAS PEIIeHA B TOJIHOM 00beMe, ITPH PeIIeHUN
JIOITYIIICHBI HETOYHOCTH;

- 10 GamioB BBICTaBIsAECTCS OOYyYarOIMIEMYCs, €CIM KOHTPOJIbHAs peleHa He B mojHoM oOwveMe (50%
paboThI BHITIOTHEHO), PU PELICHUH JOMYIICHb HE3HAUUTEIbHBIE OLTHOKY;

- 0 GannoB BBICTaBIISIETCS 00YYAIOIIEMYCsl, €CITM KOHTPOJIbHAS HE PellieHa, WK IPU PELIISHUH JOMYIIEeHbI
rpyOble OIIMOKH.

3agaHus 1J151 TBOPUYECKOr0 peiiTHHIa

Tembl 119 1OKJIAT0B

Pasznen |. 3AJAYN U METOAbI DKOHOMETPUKH

Tema 1. 3agaun 1 MeTOABI IKOHOMETPUKH

Nuauxartops! noctuxenus: YK-1.3, YK-2.2, OIIK-3.3.
Tembl npe3eHTanuii, pedpepaTon, 10KJIAT0B:
1. Vcropust 3apokaeHusT YJKOHOMETPHUKHU Kak HayKu. OCHOBOTOJIOKHUKH.
2. Drambl 5KOHOMETPUIECKOTO UCCIICIOBAHHUS.
3. Tumbsl JaHHBIX B SKOHOMETPHUYECKHUX MoJensX. [IpumMepsi.
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Pa3aen ||. PETPECCHOHHBIN AHAJIN3
Tema 2. MeToabl aHAIM3a APHOH JTUHEIHOI perpeccun
Nuauxarops! noctmxenus: YK-1.3, YK-2.2, OIK-3.3.

TeMbl npe3eHTan M, pedepaToB, 10KJIAT0B:

1. Knaccuyeckue JIMHEWHBIE PErpeCCUOHHBIE MOJEIM M OCHOBHBIE JTanbl HMX aHalu3a B
SKOHOMETpPHKE.

2. OrleHMBaHHWE TMMAPAMETPOB JIMHEHHBIX PETPECCHOHHBIX MOJENEH MO METOJYy HaWMEHBITUX
KBaJpaTOB U CBOMCTBA OLIEHOK B KIIACCUYECKUX MOJEISX.

3. OreHuBaHWE TapaMETPOB JIMHEHHBIX PETPECCHOHHBIX MOJENEH MO0 METOAYy MaKCUMAIBHOTO
MPaBIOTIOI00HS.

4. CraTUCTHYECKHE CBOMCTBA OLIEHOK IApaMETPOB KJIACCUYECKUX JIMHEHHBIX MOJENIEH 110 METOAY
HaVMEHbIINX KBaJIPaTOB.

5. IlpoBepka rumore3 © ONpeaeiICHUE TOBEPUTEIbHBIX HHTEPBAJIOB IMAPaMETPOB JIMHEHHBIX
KJIACCUYECKUX MOJEIIEH.

Tema 3. MeToabl aHa/IN3a HeJMHEHHON NapHOil perpeccuu
HNuaukaTopsl goctmkennsi: YK-1.3, VK-2.2, OIIK-3.3.
Tembl npe3eHTaANN, pedepaToB, 10KJIAT0B:
1. Mogenu HenMHENHHON perpeccur, HeIMHEWHBIE [0 TapaMeTpaM.

2. Mojenu HEMUHEHHOM Perpeccuy, HEIMHEHHBIE 110 TIEPEMEHHBIM.

Tema 4. MeToabl aHAJIN32 MHOKECTBEHHOI JIMHEHHOM perpeccuu
Nuauxaropsl noctuxenus: YK-1.3, YK-2.2, OIK-3.3.
TeMbl npe3eHTanuii, pedepaToB, T10KJIAT0B:
1. Ocobennoctr 0000IIEHHON JIMHEHHOI Moen MHOXecTBeHHOU perpeccun (OJIMMP).
2. O06006menHbIil MeTo HanMeHbIuX kBagpaTtoB (OMHK).
3. Teopema AiiTkeHa.
4. OueHka nmapameTpoB IpeoOpa30BaHOOI MOEIH PETPECCHH.
5. Tectsl panrosoit koppemnsiuuu Criupmena, IN'onadenna — Ksannra, ['neitzepa.

Tema 5. ®UKTHBHBIE IEPEMEHHBIE B PErPEeCCHOHHOM aHAJIU3e
Nuauxarops! noctmxenus: YK-1.3, YK-2.2, OIIK-3.3.
TeMbl npe3eHTanmii, pedpepaTos, 10KIAT0B:
1. ®UKTUBHBIE IEPEMEHHBIE B PETPECCUOHHOM aHAJIN3E.

Paznen |11. BPEMEHHBIE PS/1bI
Tema 6. BpemeHnHbIe psabl
Nuauxartops! noctuxenus: YK-1.3, YK-2.2, OIIK-3.3.
Tembl nnpeseHTanNi, pedeparos, 10KJIAT0B:
1. TlousiThe M XapaKTEPUCTHKHA BPEMEHHBIX PsIIOB. ABTOKOPPEISIIIUS YPOBHEW BPEMEHHOTO psija U
BBISIBJIEHUE €0 CTPYKTYPBL.
2. Mogenu CTaI[MOHAPHBIX BPEMEHHBIX PSJIOB U UX UACHTU(UKAIMA. MoIeau HeCTallMOHAPHBIX
BPEMEHHBIX PSIOB.
HpOFHO3I/Ip0BaHI/IC, OCHOBAHHO€ Ha MCII0JIb30BaHHUHN MO}.'[CJ'Ieﬁ BPEMCHHBIX PSAIO0B.
4. Cnemnuduka H3y4eHHs B3aUMOCBSI3eH 110 BPEMEHHBIM psisiaM. VICKITIoueHHe TeHICHIINH.
HckmroueHne ce30HHBIX KOeOaHui.
5. MonenupoBaHue CE30HHBIX U ITUKJIMYECKUX KojiebaHui. MoieTmpoBaHye TeHICHIINH
BPEMEHHOTO psijia (IOCTPOEHUE TPEHA).

w
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Kpurepun ouenku (B 0asiax):
- 10 GanyoB BBICTABISETCS 00YYAIOLIEMYCS, €CIIH TEMa JOKJIa/1a PACKPBITa, TPUBEACHBI BEpHbIE TPUMEPHI,
CTYJEHT CBOOOTHO OPUEHTUPYETCS B TEME JIOKJIaJa, OTBEYAET HA JIOMOJHUTEIbHbBIE BOIIPOCHI;

- 7 6a1U10B BBICTABIIsIETCS 00yUaroIIeMycs, €ClIM TeMa JO0KJIa/la paCKpbITa, IPUBEACHbI BEPHbIE IPUMEDPHI,
CTYJEHT IIpU OTBETE Ha JTONOJIHUTEIbHBIE BOIIPOCHI JOIYCKAET HETOUHOCTH ;
- 5 0anoB BBICTABISIETCS OOYYAIOLIEMYCsl, €CIIM TeMa JIOKJIaZa pacKpbITa, MPUBEJICHHbBIC TPUMEPHI He
COOTBETCTBYIOT TEME, CTY/I€HT, OTBEUasi Ha JOIOJIHUTEIbHbIE BOIPOCHI, JOIMYCKAET OIIUOKH;

- 0 6amnoB BeICcTaBiIsIeTCS 00yUarOIIEMyCsl, €CITU TeMa JIOKJa/la He pacKphITa, UM IIPU OTBETE HA BOIIPOCHI
JOTYIICHBI TPYOBIC OIMNOKH.

METOINYECKHUE MATEPHUAJIBI, XAPAKTEPU3YIOIIUE 3TAIIbI
®OPMHPOBAHUS KOMIIETEHIIAI BO BPEMS ITPOBEJEHUS

MNPOMEXYTOUHOM ATTECTAILIUU

CTpykTypa 3K3aMEeHAUMOHHOT0 OnJjieTa

Haumenosanue oyenounozo cpeocmea Makcumanvhoe
Koiuuecmeo 6annos
Bonpoc 1 10
Bonpoc 2 10
Ilpakmuueckoe 3a0anue (pacuemHo-aHaiumuyeckoe) 10
Ilpakmuueckoe 3a0anue (pacuemno-aHaiumuyeckoe) 10

3ananus, BKJIOUYaeMble B JK3aMeHAIlMOHHBLIH OMJjieT

Tunoeoii nepeueHb 60npPOCo8 K IK3amMeHy .

Homep IlepeyeHb BONPOCOB K IK3aMeEHY
BOIIpoca

1 [Tonsitre s5koHOMETpUKU. CBSI3b SKOHOMETPUKH C APYTUMHU 00JaCTSIMU 3HAHUM.

2 OKOHOMETpUYECKasi MOJEIb — IIaBHbI HHCTPYMEHT 9KOHOMETPUYECKHUX
uccienoBanuil. 3aj1aun, pemaeMple Ha €€ OCHOBE.

3 Oranel 5KOHOMETPUYECKOTO UCCIICJOBAHMSI.

4 Tunsl JaHHBIX U BUBI NEPEMEHHBIX B DKOHOMETPUUECKHUX MCCIEAOBAHUSX.

5 Knaccudukanmsi 5JKOHOMETPUIECKUX METOJIOB.

6 KomMmproTepHbie IpOrpaMMBl B TPAKTUKE YKOHOMETPUUECKUX MCCIEA0BAHNM.
CpaBHUTENBHBIN aHAaTN3 KOMIBIOTEPHBIX MTporpaMM. Beibop nporpamm 1uis
PAKTUYECKON paboThI

7 JIBymepHas (ogHObaKTOpHAs) perPeCCHOHHAS MOJICTTb.

8 HopManbHas TuHelHas perpecCUOHHAs MOJIENb C OAHON IEPEMEHHOM.

9 TpamuumonHslii MeTo]] HanMeHbIHX KBaapatoB — MHK (OLS).

10 OueHka nucnepcuu ciydaiiHou cocrapisitonieil. Craructuueckue ceorictea MHK-
OLICHOK: COCTOSITEIbHOCTh, HECMEUIEHHOCTh, 3P (EKTUBHOCTbD.

11 Teopema ["aycca-MapkoBa.

12 Ilokazarenan KauecTBa PErpeCCUH.
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13

IIpoBepka kauecTBa perpeccuu. F-kpurepuii @umiepa.

14 [TpoBepka rumoTe3 0 3HAYMMOCTH ITAPAMETPOB perpeccuu, KodPhUIeHTa
KOPpEJSILIUK U YPaBHEHHUsI perpeccuu B 1esioM. t-kpurepuid CThroieHTA.

15 ITporuo3 oxmuaeMoro 3Ha4eHus pe3yJbTaTUBHOTO NIPU3HAKA 110 JUHEHHOMY
IIAPHOMY YPABHEHHIO PEIPECCHH.

16 WHTepBasibHas OLleHKA (PYHKLMHU PErPECCUU U €€ TapaMeTpOB.

17 Henunelinas perpeccus. Buapl HEIMHENHON PErPECCUH.

18 HenuneilHble MOIeNM PErpeccuy U MX JIMHEapU3alysl.

19 Henuneitnble MO1€IM OTHOCUTENIBHO BKJIFOUEHHBIX B AHAINU3 OOBACHSIOIINX
MIEPEMEHHBIX.

20 PerpeccuoHHble MOJ1e/IM, HETMHEHHBIE 110 OLIEHUBAEMBbIM I1apaMeTpaM.

21 KoaduumeHT 31acTHaHOCTH.

22 Wupekc koppemsinun. MHaeke aerepMuHauu

23 HopwmasibHas inHeiHast MoJ1eJIb MHOKECTBEHHOM perpeccui.

24 JIuHelHbIe perpecCuOHHbIE MOJIENIN C FeTEPOCKEJaCTUYHBIMU U
ABTOKOPPEIUPOBAHHBIMH OCTATKAMH.

25 MybTHKOITMHEAPHOCTH (PAKTOPHBIX EpEeMEHHBIX. [[pHurHbBI, METOIBI U3MEPEHUS
U YCTpaHEHHSI MYJbTHKOJUIMHEAPHOCTH.

26 OT100p paxTOPOB, BKIIOYAEMBIX B MOJICIIb MHOXXECTBEHHOW PETPECCHH.

27 TpaauuMOHHBINH METOA HAMMEHBIIMX KBAAPaTOB /Il MHOTOMEPHOM perpeccun
(OLS)

28 O0600meHHbIi MeTo T HauMeHbIUX kKBaapaToB. (OMHK) mist MHOKECTBEHHOM
perpeccuu.

29 [Tokazarenu TeCHOTHI CBSI3U (DaKTOpa ¢ pe3yabTaToM: KO3 (UIIMEHTH YaCTHOM
3JIACTUYHOCTH.

30 IToka3zaTenu TeCHOTHI CBSI3U (aKTOpa € Pe3yIbTaTOM: CTaHAAPTHU30BAHHBIE
KOX(QHUIHMEHTHI PErPECCHH.

31 YacTHas Koppesiuusl.

32 KoaduureHTsl MHO)KECTBEHHOH JIETEPMUHALIMU M KOPPEIISALIUH.

33 CxoppekTrpoBaHHBIA KOOPPHUIIMEHT MHOKECTBEHHOM J1IeTepMHUHALIUU.

34 O1eHKa 3HaYMMOCTH YpaBHEHHs MHOXKECTBEHHON PErpeCcCHH.

35 Onenka 3Ha4MMOCTH (aKTOpa, TONOJHUTENIBHO BKIIOYEHHOTO B MOJIENb PETPECCHH.
YacThbiil F-kputepuii @umiepa.

36 OUKTUBHBIE IEPEMEHHbIE MHOXKECTBEHHO! perpeccuu. Mozenu ¢ pUKTUBHBIMU
NIepEMEHHBIMH.

37 Tect Yoy.

37 HenuneiiHasg MHOXKeCTBEHHAs! perpeccusi.

38 I'eTepockenacTUUHOCTh Ciy4aiHO cocTaBistomel. ['padudeckuii aHaan3 OCTaTKOB
Ha 00OHapyKEHHE reTePOCKETACTUYHOCTH.

39 Tect panrosoii koppesnsiiu CiupMeHa.

40 Tect Ilapka.

41 Tect I'neiizepa.

42 Tect lNonndenna-Kpanara.

43 MeTo B3BelICHHBIX HAMMEHBIINX KBaIPaTOB.

44 ABTOKOPpEISIINA CIIy4aiiHBIX cocTaBisIoIuX. OOHapyKeHHne aBTOKOPPEIISALNH
CITYYalHBIX COCTABJISIIOIINX.

45 ['paduueckuii MeTo1 OOHAPYKEHUS aBTOKOPPEIISAIIUH.

46 Merton psi1oB 0OHAPYKEHHS] aBTOKOPPEJISIIUH.

47 Kpurepuii lapbuna—YoTcoHa.

48 YcTpaHeHue aBTOKOPPEISIIUU CITyYalHbIX COCTABIISIOLIUX.
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49 Croxactuyeckne 00bSICHAIONINE TePEeMEHHbIE.

50 OO6HapykeHre KOPPEIAIHUH 00BSICHSIOMNX IEPEMEHHBIX U CITy4aitHOM
COCTABJISIFOLIEH.

51 [ToHsiTHE U XapaKTEPUCTUKU BPEMEHHBIX PsIIOB.

52 Mojenu cTallMOHAPHBIX BPEMEHHBIX PSIOB M UX WACHTU(DUKAIIHSL.

53 Mojieny HecTallmOHAPHBIX BPEMEHHBIX PsIIOB.

o4 [IporHo3upoBaHue, OCHOBAHHOE Ha UCII0JIb30BAHUU MOJIENE BPEMEHHBIX PSLJIOB.

55 ABTOKOppeIsILMsL YPOBHEN BPEMEHHOTI'O Psi/ia U BBISIBJIIEHUE €TI0 CTPYKTYPBHI.

56 MopenupoBaHre TEHASHIIMHM BPEMEHHOTO psifa (MMOCTPOSHUE TPEHAA).

o7 MopenupoBaHue CE30HHBIX U UKJIMYECKUX KOJICOaHU M.

58 Crneunduka u3yyeHus: B3aUMOCBsI3€i 110 BpEMEHHBIM psijiaM. VIcKiroueHne ce30HHbIX
KoJieOaHuH.

59 Crneuunduka u3yyeHus: B3aUMOCBsI3€i 110 BpeMeHHbIM psiiaM. Mckitouenue
TCHJICHIIHH.

60 Monenu ¢ pacnpeaenéHHbiM jgarom. MHTepnpeTalys mapaMmeTposB.

61 Cpennuii 1 MenuaHHbIi Jary. M3ydeHnue CTpyKTyphI JaroB

62 OreHMBaHUE MMaPaMETPOB MOJIETICH ¢ pacpeieaEHHbIM JaroM. Merto i AJIMOH.

63 OneHnBaHue MapaMeTPOB MOJIENEH C TEOMETPUUYECKON CTPYKTYpo stara. MeTton
Koiika.

64 ABTOpErpecCHOHHbBIE TUHAMUYECKUE MOJIEIIH.

Pacuemno-ananumuyeckue 3a0anua/3a0auu K IK3aMeHy:

Tema 1.

3agaum ¥ MeTOAbI IKOHOMETPHKH

3agaua 1. 1o 30 pa3inyHbIM NpeANPUATUAM Kpast COOpaHbl CTATUCTUUYECKUE JAHHBIE 3@ IPOLIEAIINI FOJ|
0 J0J1€ IPUOBLIN, HANIPaBJIEHHOM /IS BBIIUIATHI AUBUICH/IOB [0 CBOMM aKLUSAM, U 00beMe CPesICTB (MIIH.

py0.), BBIICIICHHBIX HA PAa3BUTHE MPOU3BOICTBA.
Ne [Tpu6bLIb U1 BBIMIATHI JUBUIEHAOB IO O0BeM cpelicTB, HalPaBICHHBIX HA
MpeNIPHUSITHS akuusaMm, % pa3BUTHE IPOU3BOCTBA, MJIH. PYO.
1 11,9 17,6
2 16,3 11,4
3 91 33,4
4 11,4 29,6
5 13,4 15,5
6 21,7 10,0
7 18,3 19,3
8 15,5 6,0
9 16,8 28,3
10 12,0 21,5
11 19,3 11,7
12 13,6 23,5
13 15,0 17,7
14 14,0 27,0
15 17,1 14,9
16 8,7 25,5
17 16,6 17,4
18 15,3 24,6
19 16,2 20,4
20 18,6 27,4
21 15,7 12,0
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Ne [TpuObLIb 1T BBITUIATHI TUBUCHIOB IO OO0beM cpencTB, HaMpPaBIEHHBIX HA
PEANPHUATHS akuusaM, % pa3BUTHE IPOU3BOJICTBA, MJTH. PYO.
22 14,4 29,6
23 16,0 36,0
24 18,2 13,1
25 17,2 31,8
26 10,8 35,5
27 18,0 10,7
28 11,5 12,3
29 9,7 11,7
30 20,4 10,6
Heo0xoaumo:

1. TonyunTs WHTEpPBANBHBIA pSI, XapaKTEPH3YIOMIUH pACIpPEAENeHHE TMPEANPUATAR 110 CyMMe
CPEACTB, HANpaBJIEHHBIX Ha pa3BUTHE IPOM3BOJCTBA, OOpa3lOB IMATh TIPYINH C paBHBIMU
HMHTEpBaJaMu;

2. TlocTpouTh KOPPENSALMOHHYO TaOIUIy M aHATUTHYECKYIO IPYHITMPOBKY ISl M3YUEHHUS CBA3H MEKITY

MIPOLIEHTOM MPUOBLIN AJIS BHIILIATHI IUBUICHIOB MO aKIIUSIM U 00bEMOM CPEJICTB, HAPaBIECHHBIX Ha
pa3BUTHE IPOU3BOJICTBA.

Tema 2. MeToabl aHaJIN3a APHOM JIMHEHOMH perpeccuu
3anaua 1. Ilo Tepputopusm pernoHa npuBoasTcs nanublie 3a 2014 r.

Tpebyercs:
3. Tloctpouts nuHelHOE ypaBHEHHE TapHOH perpeccun Y ot X.

o s

kputepus duiepa.
6. Ha onHoM rpaduke MOCTPOUTH HCXOJHBIE JAHHBIE U TEOPETUYECKYIO MPSAMYIO.

PaccunTars muHEHHBIN K0 (HUIIUEHT TApHOW KOPPETSIMH U CPEIHIOI0 OMIUOKY anmpOKCHMAITUH.
OIIEHUTh CTATHCTHYCCKYIO 3HAYMMOCT IAPAMETPOB PErPECCHH M KOPPEIALNUM C MOMOIMBI0 | -

Howmep CpenHenyuieBoi MpoKUTOYHBIN CpennenneBHas 3apaboTHasl maaTa, pyo.,
pervona MUHHMYM B JIEHb OJTHOTO
TpyaocnocoOHoro, pyo., X
; 81 124
; 1 131
; 85 146
: 79 139
; 33 143
6 100 5o
: /2 135
; 20 152
¢ 71 127
T 89 154
o 82 127
12 111 -

Tema 3. MeToabl aHa/IN3a HeJMHEHHOI NapHOI perpeccuu
3anauva 1. Ilo rpynme npeanpuaThii, MpOU3BOIAIIUX OJHOPOAHYO MPOAYKIHUIO, U3BECTHO, KaK 3aBUCUT
ce0eCTOMMOCTb €JMHUIIBI TPOAYKLIUHU Y OT (aKTOPOB, MPUBEAEHHBIX B Tabmuie. Onpenenure ¢
MTOMOIIBIO KO (PHUIIMEHTOB STACTUYHOCTH CUITY BIHMSTHUS KOKI0TO (haKkTopa Ha pe3yJIbTar.
[Tpopanxupyite GakTOphl O CUJIEe BIUSHUS, CAETANTE BHIBOI.
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[Tpusnak-pakrop

YpaBHEHHE TAPHOU pErpeccuu

CpenHee 3HaueHHE IPU3HAKA

TpynoemMKocTh emuaUNbl | YX1=9,3+9,83x 1,38 x1 1,38
MPOJIYKIIMH, Yell.-yac., X1
O0beM MIPOU3BOJICTBA, Yx, = 0,62+ 58.47 2,64
MJIH.JIEH.e]1.,X2 X,

1,6281
Ilena  3a OIHy  TOHHY YX3 — 11,73X3 1,503
SHEPrOHOCUTEIISA, MIIH.JCH.C/I.,
X3
Jons npuObLIM, H3BIMaEMOU YX3 ~14,87-1,0 16* 26,3

rOCyIapcTBOM, %, x4

Tema 4. MeToabl aHAJIM32 MHOKECTBEHHOI JIMHEIHOM perpeccuu

CocTaBHUTDb IJIAH U MO/IeJIb PelIeHUsl CpeAcTBaMHU TadauaHoro mpomeccopa MS Excel pas

CJIeayrummx 3aaa4d:

3agaya 1. [Ipu uzydyeHnu 3aBUCUMOCTH ) = f (Xl, Xy, X3) MaTpuIia HapHbIX KO3 OUIIMEHTOB

KOPPEJISIIIMY OKa3aJ1ach CJISTYIOIICH:

y X, X, X,
y 1 0,8 0,7 0,6
X, 0,8 1 0,8 0,5
X, 0,7 0,8 1 0,2
X 0,6 05 0,2 1

OHpe,Z[eJ'II/ITL KaKHue Q)aKTOpLI H606XOI[I/IMO BKJIFOYUTH B YPABHCHHUC MHOKECTBEHHOM perpeccuun.

Sanaqa 2. HYCTB HMCIOTCA CIICAYIOIINEC JaHHBIC (YCJ'IOBHBIG) 0 CMEHHOH ,Z[O6BILIC Y1 Ha OAHOTO

pabouero Y (T), MomHocTs miacta X; (M) u ypoBHe Mexanusauuu pabor X, (%), xapakrepusyrommue

nporiecc 100buu yriis B 10 maxTax.

Ne 1 2 3 4 5 6 7 8 9 10
X, 8 11 12 9 8 8 9 9 8 12
X, 5 8 8 5 7 8 6 4 5 7
y 5 10 10 7 5 6 6 5 6 8

Hpez[nonaraﬁ, 9TO MCXKAY NEPEMECHHBIMU y ) X ) X2 CYHICCTBYCT JIMHCHUHAA KOPPCIINUOHHAA

3aBUCHUMOCTb, HaliuTe ypaBHeHue perpeccun Y mo X u X, .

Tema 5. ®UKTHBHBIE IePEMEHHbIC B PErpecCHOHHOM aHAIU3e
3agaua 1. Ilo manHBIM O BemU4MHE COBOKYMHOTO oObema mHBecTuiuit Y u BBII CHIA X 3a mepuon
c1939 o 1954 r. oneHnTE HACKOJIBKO CKa3aJINCh BOCHHBIE 1eiicTBUsA B EBpornie B nepuon 1942—1945 rr.
Ha 00beMe BHYTPEHHHUX WHBECTHIMH. V3MeHWics Iu XxapakTep 3aBHCHMOCTH OOBEMOB BHYTPEHHHUX
nuBectuiiii oT BBII B rone1 BOHEI?
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Toaer | 1939 | 1940 | 1941 | 1942 | 1943 | 1944 | 1945 | 1946
Y 9.3 13,1 17.9 9.9 2,8 7.2 10,6 | 30,7
X 90,8 | 100,0 | 1249 | 158,3 | 192,0 | 2105 | 212,3 | 209,3

Foger | 1947 | 1948 | 1949 | 1950 | 1951 | 1952 | 1953 | 1954
YV 340 | 459 | 353 | 538 | 59,2 | 521 53,3 | 527
X 2328 | 2591 | 2580 | 286,2 | 330,2 | 3472 | 366,1 | 366,3

Tema 6. BpemenHnblie psiabl
3agaya 1. MMerorcsa cnenyronmye JaHHBIE O CpPEIHEM pa3Mepe TOBAapHBIX 3allacOB B YHHBEpMAre IO
MecsIlaM rojia, MJH. pyo.:
1 2 3 4 5 6 7 8 9 10 11 12
212 213 212 213 212 [210 [210 |20,2 192 20,1 208 |211
ITponsBenure criaxuBaHue pslla TOBAPHBIX 3al1aCOB YHUBEpMara METOJOM CKOJIB3AIIECH cpeHen
¢ mupuHOoM okHa m=4. CenaiiTe BbIBOJBI O XapaKTepe 001el TEHACHIUN N3y4aeMOr0 SIBJICHHUS.

3apaua 2. YpoBeHb BpeMEHHOTO psijia (yt) ONMHUCHIBACTCS MYJIbTUILTUKATUBHOW MOJIEIBIO. Y CTaHOBJIEHO,
YTO NMEPUOJUYHOCTH BPEMEHHOIO psiZia COCTABISAET T=4, MOJIyYEeHbI 3HAYCHHS CE30HHBIX KOMIOHEHT: S1
= 2,087; S2 = 0,632; S3 = 0,931; S4 = 3,256. Mogenp TpeHna noxydeHa B Bujae 1=3,14+2,07*t .
PaccuuTath MoJielIbHOE 3HAYCHUE BPEMEHHOTO psiia Jisi 6-ro mokaszarens t=6 wiu y(6).

3agaua 3. YpoBeHb BpeMeHHOro psifia (yt) ONUChIBaeTCS A IMTUBHON MOJEINbI0. Y CTAHOBIIEHO, YTO
MEPHOJNIHOCTh BPEMEHHOTO Psifia COCTABIIACT T=3, TIOJyYEHBI 3HAUYCHUS CE30HHBIX KOMITOHEHT: S1 =
1,7; S2 =-0,9; S3 =0,1. Mozaens Tpenna nonydena B Bunae T=0,3+1,8*t . Paccuutats MonenpHOE
3Ha4YE€HHE BPEMEHHOTO psifia A 4-T0 okazarens t=4 unu y(4).

Temamuxa Kypcoeswvix pabom/npoekmos (npu HaIuuUuu):
KypcoBas pabGorta mo aucuuiinHe «OKOHOMETpUKA U MOJEIUPOBAHUE B MEHEIKMEHTE» y4eOHBIM

IJIaHOM HC MMPCAYCMOTPCHA.

IToxa3zaTenn u KPUTECPUHU OLICHUBAHUA IIJIAHUPYEMBIX PE3YyJIbTAaTOB OCBOCHUA
KOMHeTeHHl/Iﬁ H pe3yabTaToB Oﬁy‘leHI/Iﬂ, IIKaJga OHcHUBaHUA

HNupukartop Yposenn
@opmupyeMbIe Kpurepun
IIxana OICHUBAHUA JOCTHIKCHUSHA OCBOCHMUHA
KOMIIETCHIIUHN OICHUBAHUHA o
KOMIIEeTCHIINHU KOMIIETEHIIUHN
85-100 «ormmano»  [VK-1 - Criocoben  [YK-1.3 - BeiOupaer 3HaeT BepHO U B
6annon OCYIIECTBIIATh ONTHMAJTbHBIN 110.THOM o0neme:
IIOKCK, BapUaHT PELICHUSA [PUHIHAIIEL,
KPHTHYECKHIA 3a1auH, KPUTCpHN, HPABIIA
AHAJIU3 U CUHTE3 APIYMEHTUPYS CBOU [HOCTPOCHHA IpoxBHHYTHII
MHpOpPMALUH, BBIOOD CYKIICHUS 1 OLICHOK
'YMeer BepHO M B
MPUMEHSTh
o 0 THOM o0neme:
CUCTEMHBIN MOJXO0] MPUMEHSATE
JUIA POLICHHA TeOpETHYECKHE

21



MOCTaBJICHHBIX 3HAHUS B PEIICHUY
3agaq MPaKTHYECKUX
3agay
VK-2 - CnocobeHYK-2.2 - BoiOupaer [(3Haer Bepuo u B
OTIpPENeNIATh  KPYTONTUMAIbHBIC 110THOM obneme:
3ajad B pamKax/cmocoObl pemrenus —|[CHOBHBIC - MCTO/DI
MOCTABJICHHOW LIeNNB3a1a4, UCXOS U3 UPHHATHS PCIICHAN,
7 BBIOMPAThICHCTBYIOLIMX B TOM —HHCIe B
ONITHMAIBHBIE MPaBOBBIX HOPM, YCIOBIAX  pucka 1
CITOCOOBI UXAMEIOIINXCS HCOIPCICICHHOCTH
PCILICHHMSI, UCXO/IS1 H3PECYPCOB U Yveer pepo H B
. . MOJIHOM o0beme:
NeHCTBYIOIINX OrpaHUYCHU BHIGHPATH
TIpaBOBBIX — HOPM, ONTHMAJTbHBIE
MMCIOIIHXCAL CIIOCOOBI  peleHus
pecypeos " HCX OIS u3
OrpaHUYCHU neficTRyOMIX
[paBOBBIX  HOPM,
MMEIOIIHXCSI
[pecypcoB u
OrpaHUYCHUN
OIIK-3 - Cnoco6enOIIK-3.3 -3Haer BepHO H B
pa3pabaTeiBaTh O00CHOBBIBaET 110THOM obbeme:
000CHOBaHHbIE NpUHATHE MCETOABL OLCHKH
OpPTaHM3allMOHHO- (OPTaHM3alMOHHO-  [CPTAHN3ALMOHHO-
yIIPAaBICHYECKUE  [yIPABICHUCCKUX yHPpaBJICHUCCKIX
pemeHns ¢ ydeTroMpeneHuii B ycmopusxp o ICHIT B
174 COLMAJIEHOMCIIOKHOM Y CTOBHAX  CIIOKHOM
3HAYMMOCTH, JIMHAMIYHOMN Cpesbl (1 AUHAMITIHON
COIENCTBOBATh  HX CPCABL
Ymeer BepHO H B
peanusali 13 MOJTHOM o0beme:
YCTOBHSAX  CIIOKHOM oLeHMBATE
1 AMHAMUTHON [PE3yIbTATHBHOCTh
Cpebl U OLICHUBATH HpUHATHS
MX MOCTICCTBIA OpraHN3aIHOHHO-
YIIPaBICHYECKUX
[peneHu I B
[YCIIOBHSIX  CJIOXHOM|
17 JTUHAMUYHOH
Cpenbl
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0-84
0aJ1JI0B

«XOPOLIO»

VK-1 - Cnocoben |YK-1.3 - BeiOupaer (3Haer ¢
OCYIIECTBIISATh ONITUMAJTBHBIN HESHAUNTEALHBLIMU
3aMEeYaHUAMM:
MOUCK, BapUAHT PEIICHUS
. [PUHLIUIIBI,
KPUTHYECKHI 3a/1auu,
. [KpUTepHUH, TMpPaBUIIA
QHAIIM3 U CHHTE3  [ApPTYMEHTHUPYS CBOM
[OCTPOCHUS
nH(popManuu, BBIOOD
CY>KICHHSI M OI[CHOK
MPUMCHSIT
o YMmeer C
CUCTCMHBIN MOAXOA He3HAYMTETbHBIMH
I pCIICHU A 3aMeYaHUSIMU:
MOCTABJIEHHBIX PUMEHSITh
3agad TEOPETHUYECKHUE
3BHAHUS B PELICHUU
MPAKTUIECKHIX
3aaqy
VK-2 - CnocobeHYK-2.2 - Boioupaer (naer ¢
ONPEACISITh  KpPYyrONTUMAaJIbHbIC HESHAUHTEALHBIMH
BaMeYaHUAMMU:
3aJlad B  PaMKaxCrocoObl perieHus
< OCHOBHBIE  METO]IBI
MOCTABJICHHOW IENHBaaay, HCXOIs U3 .
N MPUHSTUS PELICHUIH,
131 BBIOMPATHICHCTBYIOIMINX
B TOM 4YHCIIE B
ONTUMAJIbHBIC [IPABOBBIX HOPM,
YCIIOBUSIX pHCKa W
CIIOCOOBI UXMMEIOIIUXCSI
SIICHUS, UCXOIS U3PECYPCOB H HCOTIPCACTCHIOCTH
p . ’ A pecyp . Ymeer c
NeiCTBYIOIINX OTrpaHHYCHUN Ty
MPABOBBIX  HOPM, 3aMeYaAHUsIMH:
MMEIOIINXCS BBEIOMPATH
[pECYpCOB u ONTUMAaJIbHBIC
OTrpaHHYCHUIN CIIOCOOBI  pPeTIeHHS
HCXO/ISI u3
NEWCTBYIOIIUX
MPAaBOBBIX  HOPM,
MMEIOTITUXCSI
[pECYpCOB u
OTpaHUYCHUIN

IToBBIIEHHBII
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OI1K-3 - Cnoco6erOITK-3.3 -

3Haer ¢

pa3pabaTbIBaTh O00CHOBBIBAaET HESHAUNTEALHBLIMU
BaMCYaAaHUIAMMU:
000CHOBaHHBIE MPUHSATHE
METO/IBI OIIEHKHU
OpraHu3alMOHHO- [OPTaHU3AI[MOHHO-
OpraHu3alOHHO-
YIIPABJIICHYECKHUE  [YIIPABICHYECKHUX
o YIIpaBJICHYECKHUX
PELICHHUS] C YYETOM|PEIICHUH B YCIOBHUAX .
. N [pELLICHU I B
X COLIMAJIbHOMCIIOKHOM U o
. YCIIOBUSIX CJIOKHOM
3HAYMMOCTH, NTMHAMUYHOM Cpebl N
. 1 JTUHAMUYHOMH
COJICHICTBOBAaTh HX
Cpebl
peanu3anuu 13 Vaeer o
YCJIOBHAX  CIIOKHOU He3HAYHTeIbHBIMH
154 JTMHAMHAYIHON BaMeuaHUAMU:
Cpedbl U OLICHUBATH OIICHMBATH
X IIOCJIEACTBUS [pe3yJIbTATUBHOCTh
MPUHATHUS
OpraHu3alMOHHO-
[YIIPaBJICHYECKHX
[pereHui B
[YCIIOBUSIX CJIOKHOM
151 IUHAMHUYHOH
Cpeabl
50-69 | «ymoaerBopu [VK-1 - Criocoben [YK-1.3- BreiObupaer [BHaer ma  0asoBoM|
0aJs10B TeJIbHO» OCYILECTBIIATH OITHMATLHBIH YPOBHe, ¢ OIIMOKAMM:
IOMCK, BapHaHT PEIICHUS [IPUHLAIIBL,
KPUTHYECKHI 3aja4du, KPUTCPUH, TPABHIIA
AHAJIU3 M CUHTE3 ApryMEHTUPYsI CBOU [TOCTPOCHIA
MHpOpPMALIUH, BEIOOD CYKACHHUA 1 OLICHOK
YMeer Ha 0a30BOM
[IPUMEHSATD
= YPOBHE, ¢ OIIUOKAMM:
CHCTEMHBIHN ITOIX0/, PUMEHSTH
JULA PELICHUA TeOpeTHYECKHE
IMOCTaBJICHHBIX SHAHWS B peleHuH
sanaq [TPAKTUYECKUX
3amad
VK-2 - CnocobeHYK-2.2 - BoiOupaer (BHaer Ha  06azoBom

YPOBHE, ¢ OIIMOKAMU:

OmpenensaTh  KPYNONTUMAJbHBIE
3a7a4 B pamKax/cnocoOwl pemtenus ~ |[OCHOBHBIC - MCETOABL  Bazoppii
MOCTABICHHON IeNnBaaay, UCXOII U3 [PHUHATHS PCHICHNH,
1/1 BBIOUPATHIEHCTBYIOMINX B TOM  HuCiIc B
ONTHUMAITbHBIE MPaBOBBLIX HOPM, YCIOBHAX  pHCKa 1
CII0COOBI MXAMEIOIIIXCS HCOUPCICICHHOCTH
YMeer Ha 0a30BOM
PCIICHUS, HCXO/IA H3PECYPCOB 1 Vpoe, ¢ oumGKaM:
NeHCTBYIOIIHNX OTrpaHUYeHHit BbIGHpATE
[PaBOBBIX — HOPM, ONTUMAIIbHBIE
MMCIOIINXCA CIIOCOOBI  pereHns
pecypeos 1 HCXOs u3
OrpaHUYeHH it A —
IpaBOBLIX  HOPM,
MMEFOIIXCSI
pecypcoB u
OrpaHUYCHU N
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OIIK-3 - Cnoco6en/OIIK-3.3 -3Haer ma G6aszoBoM
pa3pabaTbIBaTh OGOCHOBBIBAET ypoBHe, ¢ ommMbKamu:
00OCHOBaHHBIC [PUHSTHE METOABI OLICHKH
OpraHu3alliOHHO- [OpraHu3alioHHo-  [CPTaHN3AlHOHHO=
YIIPABIEHYECKUE  [yIIPABICHYECKUX YIpaBICHICCKIX
peltenus ¢ yderompemenuii B ycnopusxPCICHIN B
X COLMATEHOMCIOKHOM Y CIOBHAX - CIIOKHOH
3HAYUMOCTH, NMUHAMUYHOM cpespl [ AMHAMIIHON
COJCHCTBOBATh  MX| CPCABI
YMeer Ha 0a3oBoM
peaiisaliin 13 YPOBHE, € OLIMOKAMU:
YCIOBUAX  CIOKHOH OLCHHBATE
N JHMHAMUIHOM [p€3yJIbTaTUBHOCTh
Cpelbl U OLIEHUBATh A —
WX TIOCIJIECTBUS o praEmsamEorHo-
YIIpaBJICHYECKUX
[pELLIEHU I B
[YCIIOBUSIX CJIOXKHOH
151 IUHAMHUYHOH
Cpelbl
menee S0 | «neynosiaerBo YK-1 - Criocoben [YK-1.3 - Breioupaer |He 3naer na 0a3oBOM
Gann08 | PUTENBHO»  |cyrieCTRIIST ONTUMAITbHBIIA ypoBHe: TIPHHIIUIIBI,
ITOUCK, BApUaHT pemeHus  KPUTCPHH, TIpaBUII
KPUTHYECKUI 3a1auu, [HOCTPOCHUS
AQHAJIM3 U CUHTE3 ApryMEHTUpPYs cBoW [CYKACHUA U OLICHOK
H(bOpMAIIHH, BBLIOOD He ymeer nHa 06a3oBoM|
IPUMCHSIT ypoBHe: IIPUMEHSTH
CHCTEMHBIHN ITOIX0/ [TCOPETUICCKUE
JUTS pelIeHHs 3HaHUS B pELICHUU
[MOCTABJIEHHBIX [PAKTHIECKUX
3aay 3ajay
VK-2 - Cnoco6enYK-2.2 - Beibupaer [He 3uaer na 6asonom
OIIPCACTIATE  KPYTIONTHUMAaJIbHEIC ypoBHe:  OCHOBHBIC
3aJjad B paMKax(cnocoOsl pemieHus  MCETOAbl  TIPUHATHSA
[MOCTABJICHHON uenmaziaq, HUCXOI U3 PCIICHUI, B TOM Komnerentuy
14 BBIOMPATHICHCTBYIOIINX UCIC B YCIOBMAX He
ONTUMAaJIbHBIC MPaBOBBIX HOPM, [pHCKa L —
CIIOCOOBI UXUMEIOIIUXCS HCOIIPEACICHHOCTH
PETeHNS, NCXO/IS H3PECYPCOB H He ymeer na GaszoBom
eHCTBYOIINX orpaHHIeHNUIT ypoBHe:  BBIOMpATH
MPaBOBBIX  HOPM, ONTHMAIBHBIC
MMEIOLIUXCS CIIOCOOBI  pellIeHNs
[pecypcoB u MCXO1 u3
OrpaHUYCHUN JACHCTBYIOINX
MPaBOBBIX HOPM,
MMEFOTITIXCSI
[pECypcoB "
OrpaHUYCHU N
OI1K-3 - Cmoco6eHOITK-3.3 -He 3maer Ha 6a3oBom
pa3pabaThIBaTh (OO0OCHOBEIBACT YPOBHe: METOAb]
000CHOBaHHBIE MPUHSATHE OLICHKH
OpraHu3alliOHHO- |OpraHU3allMOHHO- OpTraHA3alMOHHO-
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YIIPABJIICHUYECKUE  [YIIPABJICHYECKHUX [YIIPaBJIECHYECKHUX
[PELICHHUS] C YYETOM|PEIICHUH B YCIOBUAXPEIICHUN B
1504 COLMAJIbHOWICIIOKHOM HyCJIOBHUSIX CJIOKHOU
3HAYUMOCTH, NTMHAMUAYHOM Cpelpl |1 JTUHAMUAYHOM]
COJICHCTBOBATh  UX| cpeabl
peanu3anuu B He ymeer Ha 6a3oBoM
YCJIOBUSIX CJIOKHOM ypoBHe: OLICHUBATH
151 JTUHAMUAYHOM| [pE3yJIbTaTUBHOCTD
Cpelbl U OLIEHUBATh [IPUHATUSA
X OCIJIEACTBUSA Oprann3alimOHHO-
YIIpaBIECHYECKUX
[peLeHun B
[YCIOBHSIX CJIOKHOU
1 NUHAMUYHON
Cpelibl
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