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q)OHI[ OLEHOYHBIX CPEACTB I IPOBEACHUS HpOMC)KyTO‘IHOﬁ aTTeCTalnuun

INosicHuTENbHAS 3aIKCKa

@onp oneHouHblx cpeactB (manee — POC) Uil NPOMEKYTOUHON aTTeCTALUM IO JMCHUIUIMHE «DKOHOMETPHKA
pa3paboTaH B COOTBETCTBHU C TpeOOBaHUAMH (elepabHOTO TOCYAapCTBEHHOr0 00pa30BaTEIbHOTO CTAHAAPTa BBICIIETO
oOpazoBaHus — OakajgaBpuaT 110 HanpaBiIeHUI0 NoAroToBkH 38.03.01 DkoHOMHUKa, YTBEP:KAESHHOIO IIPUKa30M MuHHUCTEpCTBa
oOpazoBanuss U Hayku Poccuiickori ®enepannu ot «12» aBrycra 2020 r. Ne 954; (3apeructpupoBaH MHHHCTEPCTBOM
tocturuu Poccuiickoil @eneparuu 25 aBrycra 2020 r., peructpaiuoHHbiid Ne 59425), ¢ u3MeHEeHHEM, BHECEHHBIM IIPUKA30M
MunucTepcTBa HayKd M BbIciiero odpasoBanus Poccuiickoii @enepanuu ot 26 HOos0ps 2020 1. No 1456 (3apeructpupoBan
MunucrepctBoM toctuuuu  Poccuiickoit ®enepaumn 27 wmas 2021 1., peructpanmonseiii Ne 63650), ocHOBHOI
npodecCHOHAILHONW 00pa30BaTENIbHON MPOrpaMMOi Mo HampaeieHuto moarotoBku 38.03.01 DkoHOMEKa, HANpPaBICHHOCTh
(mpoduib): «DUHAHCHI U KpPEeIuT», ¢ ydeToM TpeboBaHuil mpodeccuoHanbHbIX cranaapToB 08.006 "Cnenuamuct mo
BHYTPEHHEMY KOHTPOIIO (BHYTPEHHHIT KOHTpOJIep)", YTBEpKICHHBINA PUKa30M MUHHUCTEPCTBA TPYIa M COLMAIBLHON 3aIIUThI
Poccuiickoit @epepanuu ot 22 HosOps 2022 1. Ne731H (3apeructpupoBaH MuHuCTepcTBOM loctunuu Poccuiickoii
Oeneparyu 22 nexkadps 2022 r., peructpannonssiid Ne 71783), 08.008 "Crnenuanuct no ¢UHAHCOBOMY KOHCYJIBTHPOBAHHIO",
YTBEpKJCHHBII Npuka3zoM MuHHUCTepcTBa TpyAa U coluanbHOl 3ammthl Poccuiickoil @enepanuu ot 19 mapra 2015 r. Ne
1671 (3apeructpupoBan MunuctepctBoM roctuiiuu Poccuiickoit ®denepanuu 9 anpens 2015 r., perucrpamonsstii Ne 36805),
08.015 "Cneuuanuct mo KOpIOpaTUBHOMY KPEJUTOBAHMIO", YTBEPXKICHHBII IpuKa3oM MuHHCTEpCTBa TPyAa U COLUAIBHOM
3amuThl Poccuiickoit @enepaiun ot 9 oktsadps 2018 1. Ne 626H (3aperucTprupoBaH MUHHCTEPCTBOM FOCTUIMH Poccuiickoit
Denepanuu 30 okr0ps 2018 r., perucrpanuonuslil Ne 52572).

Henp ®OC a5 1pOMEKYTOUHON aTTECTAIMH — YCTaHOBJICHHE YPOBHsI COPMHUPOBAHHOCTH KOMIIETSHIIUH:
HanmeHnoBaHue KOMIETEHIMU Koz komnerenunu
CriocobeH OocyIecTBIsATh cOOp, 00pabOTKY M CTATHCTHYCCKHI aHanmu3 naHHbIX, | OITK-2
HEO0XOIMMBIX JIJIsl pEIICHHs IOCTABJICHHBIX SKOHOMHYECKHX 3a/1a4

3amaun O@OC 11t IPOMEKYTOUHON ATTECTAIUU - KOHTPOJIb KAYeCTBA U YPOBHS JOCTHKECHHUS PE3YJILTATOB O0YUYCHHUS MO
(hopMHpyeMBIM B COOTBETCTBUH C y4€OHBIM IJIAHOM KOMIICTCHIIUSM:

OITK-2 CriocobeH ocyIlecTBIsATh cO0p, 00pabOTKY M CTATUCTUYECKUN aHAN3 JaHHBIX, HEOOXOIMMBIX IS PEIICHHS
MOCTABJICHHBIX 9KOHOMUYECKUX 33134

OIIK-2.3 Hcnonp3yeT dKOHOMETPHIECKHE MOAEIH MPH PEIICHHH YKOHOMUIECKHX 3a7ad

3HaeT: OCHOBHBIC IIOHSTHUS, KATETOPUHM M WHCTPYMEHTHI HSKOHOMETPHKH; OTIMYMS KIACCHYECKOro M 0aiiecoBCKOTO
MIOJIXOJIOB K CTAaTUYECKOMY OLICHMBAHHIO, IPUHIUIIBI IPUHIATUSA U PeaTn3alii SKOHOMHYECKHX U YIIPABICHYECKUX PEIICHHIH;
YHCJIOBBIE XAPAKTEPUCTUKU W (YHKUUHM pacHpeseNieHUus]  CIIydyailHbIX BEJIMYHMH, TOYECYHbIE M HMHTEPBaJbHBIC OIICHKU
[apaMeTpoB CIy4alHBIX BEJIMYMH, MOJXOJbl K BBIYHCICHHIO BEPOATHOCTEH; IIONMYIIEHMS, JeXkKallie B OCHOBE JIMHEHHOU
PErpecCHOHHOIl Mozenu; Mepy KadecTBa YpaBHEHHsS perpeccHd (Kod(QQHUIUEHT JeTepMUHALMHN); IOKAa3aTelb TECHOTHI
KOPPEJIIIMOHHOM 3aBUCHMOCTH (KO3()(UIMEHT KOppersiiuK); OCHOBHBIE IOJIOKEHUs METOJa HaWMEHBLIMX KBaJpaToB
(MHK), cBoiictBa onenok MHK; nocnencTBus HapyIieHHUs JONYIIEHHH KIaCCHYECKONH MOJIENIN JIMHEHHOI perpeccuu, TeCThl
Ha TeTepOCKeNaCTUYHOCTh, aBTOKOPPEILIINIO; OHATHE MYJIbTUKOJUTHHEAPHOCTH, METOBI €€ OOHAPYKCHUS U yCTPaHEHHUS,
COCTABJISIIOIINE BPEMEHHOTO PSIJIa; YCIOBHS HASHTU(OUIIUPYEMOCTH CUCTEMBI OJTHOBPEMEHHBIX YPAaBHEHHMA.

VYmeet: pa3paboTaTh H 000CHOBATH BapHaHTHI 3()(HEKTUBHBIX XO3SMCTBEHHBIX PELICHHI; TPIMEHITh SKOHOMETPHUIECKUE
MOJICNIM  JJIsl  MCCJIENOBaHMs M OOOOIICHUS OMITMPUYECKUX 3aBHCUMOCTEH HSKOHOMHYECKMX IIEPEMEHHBIX; JaTh
9KOHOMHYECKYI0O HWHTEpIpPETalHi0 KOI(PPHUIIMEHTOB SKOHOMETPHYECKOW MOJENH; ONpenesaTh (GopMy CBSI3H MEXIy
3aBUCHUMOM U OGT)SICH?I}OHLI/IMI/I TNCPEMEHHBIMU 3KOHOMCTpH'{CCKOﬁ MOJCIIHN; pacCUUTBIBATH YHUCJIOBBIC XAaPAKTCPUCTUKH U
(GyHKIMU pacrlpenesieHns] CIy4ailHbIX BEJMYMH, TOYEYHBIE M WHTEPBAJIbHBIE OICHKM IAapaMeTPOB CIYYAiHBIX BEJIUYHH;
OLCHUTb TCECHOTY W HAIpPABJICHUC CBA3U MCXKAY NEPEMCHHBIMU B 3KOHOMCTpH‘{CCKOI>’I MOJCIH; MNPOU3BOAUTH OLCHKY
napaMeTpoB ypaBHEHUs MHOXKECTBEHHOW perpeccun; paccuntath Ha ocHoBe MHK kosdduumentsr perpeccuw,
JIOBEpPHUTENIbHBIE HMHTEPBaIbl JUIs (YHKIHUU PErpeccud M €€ MapaMeTpoB, a TaKXKe aHAIM3UPOBATh M COJEPKATEIBHO
HUHTCPIIPETUPOBATh IOJYUYCHHBIC PE3YJIbTAaThl; CTPOUTH Ha OCHOBE OIIMCAaHU CI/ITyaHI/lﬁ CTaHAAPTHBIC 3KOHOMETPUICCKUC
MOJICNIM, AHAJIU3UPOBATH M COJAEPKATEIbHO HHTEPIPETHPOBATH IIOJIyYCHHbIE DPE3YJIbTaThl; NMPOTHO3UPOBATH HAa OCHOBE
CTaHJAPTHBIX AKOHOMETPUYECKUX MOJIENICH MOBEICHHE SKOHOMHYECKUX areHTOB, Pa3BUTHE DKOHOMHYECKHX MPOIECCOB U
SBJICHUH; OOHApPYXKHMBATh SBJICHUE TETEPOCKEAACTUYHOCTH B JIMHEWHBIX PErPeCCHOHHBIX MOJENAX; OLEHWTh MapaMeTphl
perpeccuonHoi mozenu ¢ nomompio OMHK; paccunthiBaTh M aHaNIW3UPOBaTh YacTHBIE KOI(DGHULIUEHTH KOPPEISLUHY;
OLICHWBATh PETPECCHI0 C TIOMOIIBIO (DUKTHBHBIX IEPEMEHHBIX; IPOBOJHUTH JIMHEAPH3ALHMI0O MOJENEH perpeccum;
IMPOrHO3UPOBATH PA3BUTUEC PBIHKOB C UCIIOJIB30BAHUEM SKOHOMETPUICCKUX MO[leﬂeﬁ OCYHICCTBJIATH OLICHKY YIIPAaBJICHYCCKUX
peLICHHH C UCTIOJIb30BAHUEM 3KOHOMETPUYECKUX MOJIeleil; HAXOJUTh YpaBHEHUE TPEH 1A AJIsl BPEMEHHOTO psa U MPOBEPATHh
€ro 3HaA4YMMOCTb, OaThb TOYCYHBIA U I/IHTCpBaHbeIﬁ MPOTrHO3bI Ui CPEAHETO U MHIAUBUAYAJIBHOTO 3HAYCHMI BpPEMEHHOI'O
psna;

NPOBECTHU CIJIA)KUBAHUEC TpPEHAAa BPEMCHHOI'O psAda METOAOM CKOJIB3AIIUX CPCAHUX; CTPOUTH U MPOBEPATH Ha
aJIeKBaTHOCTh MOJIETb aBTOPErPECCHOHHOM yciaoBHOM rerepockenactuynoctd (ARCH); crpouts u mnpoBepsTh Ha
aJIeKBaTHOCTh aBTOPETPECCHOHHYIO MOJENb CKoJb3sAie cpenneit ARMA; mpoBoANUTH OIEHKY CHCTEMBI OJHOBPEMEHHBIX
YpaBHEHHUU.

TpeboBaHKe K IPOIIEAYPE OLICHKH:

ITomemnienne: 0coObIX TpeOOBaHUH HET

O6opynoBanue: He TpeOyercs

WHcTpyMeHTHI: He TpedyeTcst

PacxoaHble MaTepralbl: He TpeOyeTcst

JlocTyn K JOIOJHUTENILHBIM CIIPABOYHBIM MaTepHaIaM: He TpeOyeTcs
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HOpMLI BpPCMCHHU: 2 aKaJJCMHUYCCKHX Yaca

[IpoBepsiemast KOMITETEHITHS:

OIIK-2 CnocobeH ocywecTBIATh c60p, 00pabOTKy M CTaTUCTUUECKUI aHANU3 JAHHBIX, HEOOXOJUMBIX Ul PELICHUS
IIOCTABJIEHHBIX YKOHOMHYECKHUX 3a/1a4

IIpoBepsiemblil HHAUKATOP:

OIIK-2.3 Hcnonp3yeT SJKOHOMETPHYECKUE MOETH IPY PEHICHHH YKOHOMUYECKUX 3a7a4

ITposepsiemblil 00pa3oBaTeNbHbIA pe3yabTaT:

VYMeeT: paccUMTHIBATH YHCIIOBBIE XapaKTEPHCTUKH M (YHKIUH PACIpPEAeNeHUs CIyYalHBIX BEMYHWH, TOYCUHBIC U
UHTEpBalbHbIE OLIEHKU MapaMeTPOB CIIydallHbIX BEJIMYMH; OLIEHUTh TECHOTY U HAIPaBICHUE CBSI3H MEXKAY NEPEMEHHBIMU B
JKOHOMETPHYECKON MOJIEIH; IPOU3BOJMTH OLICHKY [apaMETPOB YPABHEHUS MHOXKECTBEHHOM DErpeccHd; paccuuTaTh Ha
ocHoBe MHK k03¢ duuenTs! perpeccun, 10BepUTEIbHbIE UHTEPBaIbl A GYHKIUU PErPEecCUU U €€ IapaMeTpoB, a TakxKe
AHAIU3UPOBATh U COJAEPIKATEIbHO HHTEPIIPETUPOBATH I10JyYE€HHbIE PE3YIIBTATHL;

Tun (popma) 3aganus: 3a1a4a

[Ipumep THIOBBIX 3a7aHuil (OLIEHOYHBIE MATEPUAIIbI):

Bapwuanr 1.

3amagya 1. B IloBomKCKOIl TrocyAapCTBEHHOM CONHAIBHO-TYMAHHTAPHONW AakaJeMHd TMpOIUIa OJMMIIKAAga I10
o011ecTBO3HAHHIO. Pe3ybTaThl peicTaBieHb! B TaOJIHILIE.
Tabnuna
PesynbpTathl 0IMMNIMaabI 1o 00IIeCTBO3HAHHIO

Ne Bbann Ne Bann Ne Bbann Ne bamn
Y4acTHHKA Y4acCTHHKA Y4acTHHKA Y4acTHHKA

1 17 26 33 51 60 76 69
2 18 27 41 52 61 77 68
3 21 28 42 53 62 78 68
4 23 29 35 54 60 79 63
5 24 30 36 55 55 80 66
6 25 31 37 56 57 81 68
7 26 32 37 57 58 82 64
8 27 33 52 58 59 83 66
9 28 34 43 59 60 84 73
10 28 35 44 60 57 85 74
11 30 36 50 61 55 86 77
12 31 37 51 62 56 87 75
13 32 38 49 63 53 88 78
14 33 39 48 64 61 89 80
15 35 40 47 65 62 90 83
16 35 41 43 66 63 91 82
17 42 42 49 67 64 92 79
18 40 43 47 68 65 93 90
19 33 44 43 69 67 94 91
20 34 45 49 70 68 95 87
21 34 46 52 71 69 96 79
22 35 47 51 72 70 97 83
23 41 48 50 73 71 98 77
24 42 49 53 74 72 99 88
25 42 50 54 75 74 100 85

PaccunTaiiTe YUCIOBBIC XapaKTEPUCTUKU CIydaiHON BENMYUHBL: CPEeAHUH Oayl Mo OOIIECTBO3HAHUIO, pa3dpoc OanioB
OTHOCHTEJILHO CPEJJHEr0 3HAUCHHSI.

3anmaua 2. Jlan psin pacnpeneneHus ciydaiiHoH BearnuuHbl (X):

X

0

1

2

3

P

0.1

0.2

0.3

0.4

PaccuuTaiiTe 4uCIOBBIE XapAaKTEPUCTUKU CIy4allHOH BEIMYMHBIL:
cpeamexBaaparideckoe otkionerue - M (X ), D(X ), O (X ) .

3anaua 3. Jlan psin pacnpeneneHus ciaydaifHoH BeTHuuHbI (X):

MaTe€éMaTH4YCCKOC OXHUJIaHHUC,

JTUCTIEPCUIO |

X

1

2

3

4

p

0.3

0.45

0.8

0.5

PaccuuTaiiTe 4MCIOBBIE XapaKTEPUCTUKU CIy4allHONH BEJIMYUHBIL:
CpeIHEKBAIPATUUECKOE OTKIOHEHHE - M (X ), D(X ), o (X )

O1IeHOYHBIH JIUCT K TUIIOBOMY 3aJ[aHUIO (MOJIEJIbHBIN OTBET):

MaT€MaTH4YCCKOC OXHUIaHHuC,

JUCTICPCUIO0 |

[IpaBunbHOE peuieHue 3ana4 14 6amwios. B npotuBHOM citydae 0 6ayutoB. MakcuMyM 1o BapuaHTty — 14 GayuioB
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Bapuant 2

3anmaua 1. J{an psin pacnpeneneHus ciaydaiiHON BeTUUnHbI (X):

X 0 1 2 3

P 0.05 0.30 0.45 0.22

Heo6xomumo: a) Haiitu matemaruueckoe oxuganue M(X), aucnepcuro D(X), cpeaHekBajpaTHYecKOe OTKIOHEHHE
ciyyaitHoit BenuyuHsl (X).

3amaya 2. Jlan psaa pacnpeaeeHus CIrydaiiHOM BeTNINHBI:

X 1 4 5

P 0.5 0.2 0.6

Haiitu 1 n300pa3uth rpaduueckn GyHKIUIO pacrpeae/iCHHs CIIy4aiiHOH BETMYMHBI
3agaua 3MaH psii pacupesiesieHus ciaydaiiHol BeauduHsl (X).

X 80 83 86 89 92 95 98 101 103 110

P 0.01 0.02 0.05 0.2 0.2 0.25 0.15 0.05 0.03 0.04

Paccuuraiite 4muciIOBBIC XapaKTCPUCTUKH CHy‘IaﬁHOﬁ BCJIMYUHBL: MATEMAaTHYCCKOC OXHUAaHUC, MOUCIICPCUI0 U
CpE€AHCKBAAPATUYCCKOEC OTKIIOHCHHUC - M(X), D(X), O-(X)

OIICHOYHBIH JIUCT K THIIOBOMY 3aJ[aHUI0 (MOJICNIbHBIN OTBET):
[IpaBunbHOE peuienue 3ana4 14 6ayuios. B npotuBHOM cityyae 0 6ayutoB. MakcumyM 1o BapuaHty — 14 GayuioB

ITpoBepsieMast KOMITETSHIHS:

OITK-2 CniocobeH ocyIlecTBIsATh cO0p, 00pabOTKY M CTATHCTHYECKUI aHAIM3 TaHHBIX, HEOOXOAMMBIX IS PEIICHUS
MOCTABJICHHBIX 9KOHOMUYECKUX 33134

[IpoBepsiembIit ”HIUKATOD:

OI1K-2.3 Hcnonp3yeT 3KOHOMETPUIECKUE MOJIENU MPH PELIICHUH SKOHOMHYECKUX 3a/1a4

IIpoBepsieMblii 00pa30BaTENbHBIN PE3yIIbTAT:

Ymeer: pa3paboraTh 1 000CHOBATH BapuaHThI 3()(EKTUBHBIX X035SHCTBEHHBIX PELICHUI; IPUMEHSATh SKOHOMETPHUYECKHE
MOIENH JUIS WCCICHOBaHUS W OO0OOIIEHHS OMIHMPHYECKUX 3aBHCHUMOCTEH JKOHOMHYECKHMX IIE€PEMEHHBIX; JaTh
HSKOHOMHUYECKYI0 HMHTEPIIPETAHI0 KOAPPHUIMEHTOB 3KOHOMETPUYECKOW MOJIENH; ONpenensaTh (GopMy CBA3H MEXIy
3aBHUCHMOM U OOBSICHAIOLIMME [IEPEMEHHBIMH YKOHOMETPUIECKON MOJIEIH

Tun (popma) 3aganus: 3aga4a

ITpuMep THITOBBIX 3a1aHKi (OLIEHOYHBIC MaTePHAJIbI):

Bapmanr 1.

3agaya 1 MccienoBaHa 3aBUCHMOCTb PAacXofoB Ha apeHny xuibs (Y, Telc.py0.) OT CpeJHEMECSUHOro A0X0Aa

KBapTHpOCheMIuKa (X, Thic.py0.) mo 10 ceMbsm:

X 15.8 8.4 14.5 8.6 11.8 19.5 214 4.7 9.8 13.5

0% 18.3 10.1 16.9 11.4 14.9 19.9 22.8 7.8 10.3 16.6

PaccunTaiite U naiiTe SKOHOMHYECKYI0 MHTEPIpETaluio Ko3(hGUIUEHTa Perpeccuu (b) HSKOHOMETPHYECKOH Mojenu

y=a+bx+e
3anmaua 2. [Tocrpoena Mozaens 3aBucumoctu HakoruieHus (V) ot goxona (X) ( Teic.py0.):
V. =a+fB-x =—2.184+0.143-,

JlaTh 5KOHOMHYECKYIO0 HHTEPIPETALUIO KOAPPHUIUEHTA PErpecCHH.
3amaua 3. meercs cieyromias 3aBUCHMOCTh MPUOBUTH 12 IpenpHUsITHA OT pacX0J0B Ha PEKIIAMY:

X 6,5 4.2 8.1 10,6 12,9 17,1 14,3 18,5 19 15,8 19,8 114

y 8 9 10 14 16 22 19 22 25 22 24 18

X- CANHOBPEMEHHBIC pacXoJbl HA PEKJIaMYy, TBIC. JOJIII. Y-npn6mm) NPEANPpUATHUA, ThIC. JOJLI.

PaccuuTaiiTe 1 paiiTe SKOHOMHYECKYIO MHTEpIpETanuio Kod3((UIMEeHTa perpeccun (b) SKOHOMETPHUYECKOH Mojenu

y=a+bx+e

OLECHOYHBIH JIUCT K TUIIOBOMY 33[aHUI0 (MOJICJIbHBIN OTBET):
[IpaBunbHOE penienue 3ana4d — 14 6amioB. B npotuBHOM cityuae 0 6aiioB. MakcuMmyM 1o BapuaHTy — 14 6ansos

Bapwuant 2
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3agada 1.IToctpoeHo AByX(haKTOpHOE ypaBHEHUE FOAOBOIO TOBapooOopoTa (y) ( MIH. pyd) B 3aBUCUMOCTHU OT TOPTrOBOM

nomann  MmarasuHa  (X;)( Teic. kB. M.) u cpemHero u4mcna mnocetutened B jgeHb (X, )( ThIC. Heml):

)7 =-10,8+ 62xl + 2,3)62 . Tpebyetcs 1aTh SKOHOMHUYECKYIO HHTEPIIPETaIii0 KO3(PQUIIMEHTOB ypaBHEHHUS PErPECCHH.

3amaya 2 [lomydyeHa 3aBUCHMOCTD PacXoOB Ha apeHAY KUIbSI OT CPEAHEMECSIHOTO JI0X0/1a KBaPTUPOChEMINKKA 110 12
cemMbsiM. [Ipr3HaKH UMEIOT HOPMaJIbHBIH 3aKOH paclpeaesIeHusl.

X 6,5 4,2 8,1 13,2 10,6 17,1 14,3 7,2 16 26,7 23,2 16,6

y 1,2 1,6 19 2,8 2,0 3,0 34 1,6 2,3 4,9 4,5 3,2

X- cpenHeMeCIYHBIN 10X0/ KBAPTUPOCHEMIIUKA, THIC.pyO. V- pacXobl Ha apeHy JKUIIbsl, ThIC.pYO.
PaccuuTaiiTe U JaiiTe 3KOHOMUYECKYIO MHTEPIpETaluio Ko3(hGUIUEHTa Perpeccuu (b ) SKOHOMETPUUYECKOI Mojenu

y=a+bx+e

3amaua 3. Tlo 13 paiionam o0JacTH yCTAaHOBJICHa B3aMMOCBSI3b CPEJHEMECSYHOIO [0X0Ja M o0beMa Mpoaax
CTpOUTENBHBIX MaTepraioB. [Ipr3Haku UMEIOT HOPMaJIbHBIN 3aKOH paclpe/ieeHusl.

X 8,7 10,1 13.3 15 17,4 19,7 4 7 5 7,7 6,4 10,6 54

y 7,2 6,9 8,2 7,5 8,4 9 2 4,7 3,5 6,2 3 8,4 5,6

X- cpeHeMeCIYHBIN 10XO/, THIC.pY0. Y- 00beM IIPOIask CTPOUTENBHBIX MaTEPUAIIOB, THIC.PYO.
PaccuuTaiiTe U JaiiTe 3KOHOMUYECKYIO MHTEpIpETaluio KO3(hGUIUEHTa PEerpeccuu (b) SKOHOMETPUYECKO Mojenu

y=a+bx+e

OLEHOYHBIH JIUCT K TUIIOBOMY 33IaHUI0 (MOJICJIbHBIN OTBET):
IIpaBunbHOE pemieHue 3a1a4d — 14 6awios. B mpotuBHOM cityyae 0 6aimioB. MakcuMyM 1o BapuanTy — 14 6anios

IIpoBepsiemMast KOMITETSHIHS:

OIIK-2 CnocobeH ocyliecTBisiTh cO0p, 00pabOTKy M CTaTHCTUYECKUI aHaIM3 JaHHBIX, HEOOXOAMMBIX JJISl PEIICHUS
MIOCTABJIEHHBIX YKOHOMHYECKUX 3a/1a4

IIpoBepsiemblil ”HAUKATOP:

OIIK-2.3 Hcnonp3yeT SKOHOMETPHIECKUE MOJENN TIPH PEIICHIH YKOHOMUYECKUX 33129

ITpoBepsiemblii 00pa3oBaTeNbHbIA pe3yIbTaT:

VYMeeT: CTPOUTH Ha OCHOBE OINUCAHWS CHTYallMli CTaHJapTHBIE SKOHOMETPHYECKHE MOJENH, aHaJIu3UpOBaTh MU
COJIepKaTeNIbHO UHTEPIPETUPOBATD MIOJIYUSHHBIE PE3yIbTaThl; IPOrHO3UPOBATh HA OCHOBE CTAHJAPTHBIX SKOHOMETPHUYECKUX
Mojenell MoBeeHne YKOHOMHUYECKUX areHTOB, Pa3BUTHE SKOHOMHUYECKHX IPOIECCOB W SBICHUI; OOHAPY)KUBATh SIBJICHUE
reTepOCKEeJACTUYHOCTH B JIMHEHHBIX PErpecCCHOHHBIX MOJEISIX; OLEHUTh IapaMeTPhl PErpecCUOHHON MOJAENU € IOMOLIBIO
OMHK; paccuuThiBaTh ¥ aHAJIW3UPOBATh YaCTHBIC KOA(PPHUIHUCHTH KOPPEIAIHMH; OIEHHUBATH PETPECCHI0 C TOMOIIBIO
(UKTUBHBIX IIEPEMEHHBIX; IPOBOIUTH JIMHEApU3ALMI0 MOJAENEH perpeccuy; HPOrHO3MPOBATh PA3BUTHE PBHIHKOB C
WCIIOJIb30BAHMEM OSKOHOMETPHYECKHX MOJENEH OCYIIECTBIATh OLCHKY YIPaBICHYECKUX PEUNIEHHH C HCIIOIb30BaHUEM
9KOHOMETPUYECKUX MOJeIeH; HaX0JUTh ypaBHEHHE TPEH A ULl BpEMEHHOI'O psijia U IPOBEPSITh €r0 3HAUUMOCTh

Tun (popma) 3aganus: 3aaa4a

ITpumep TUIIOBBIX 3a1aHUM (OLIEHOYHbIE MaTEPHAIIbI):

Bapmant 1
Curyauust: Ilo mnpeanpuaTusM JIerKod NpoMbIIUIEHHOCTH (CaMapcKoro peruoHa IosydeHa HHbopManus,

XapaKTepU3yIoIlas 3aBUCUMOCTh 00beMa BBITyCKa MPOIYKIIHH (Y , MJIH. py0.) OT 00beMa KanuTaIOBIOXKCHUH (X , MIIH.
py6.)

X 66 58 73 82 81 84 55 67 81 59
Y 133 107 145 162 163 170 104 132 159 116
3amanue:

1.IToctpoiite cTaHAapTHYIO IKOHOMETPUYECKYIO MOJIENb 3aBUCIMOCTH 00'beMa BBIITYCKa MPOAYKIHH ( Y , MJIH. py0.) oT

00beMa KalHuTaIOBIOKEHUH ( X , MJIH. py0.)
1.1.ITocTpoiite mosie KOppeasuuu U cHOPMYITUpYiTe THHOTE3y O GopMe CBSI3M MEXKIY 00BEMOM BBIITYCKa IIPOMYKIIHH

(V) (MnH.py0.) 1 00bEMOM KaIHUTAIOBIOKEHUN (X , MJIH. py0.)
1.2.01ueHHTEe TECHOTY CBSI3U MEXKAY O0ObEMOM BBINTYCKa MPOAYKIHMU (Y , MITH. py0.) 00BEMOM KalMTAIOBIOXKEHUH (

X , MJIH. py0.) ¢ IOMOIIbIO BEIOOPOUHOTO K03 duitreHTa koppemsiuun. IIposepsre ero 3HaunmMocts (<= 0.1).
1.3. PaccunTaiiTe OLeHKH TapaMeTPOB YPaBHEHHS TAPHOH PETrPecCHH.

1.4.IIpoBepbTe 3HAYUMOCTH OLIEHKU (b) napameTrpa perpeccud ¢ mnomolupto kpurepus CTblOJIeHTa INpPH ypOBHE

spaunmocrn @ = 0.1, Toctpoiite 90%- noBepUTENbHBIN HHTEPBAT 111 KO3(D(ULNEHTa PErpeccuu (b )

1.5.IIpoBepbTe 3HAYMMOCTh OlEeHKH (A ) mapaMeTpa PErpeccMd ¢ MOMOLIbI0 Kputepuss CTBIOJEHTA NPU YPOBHE

spaunmocru @ = 0.1, TMoctpoiite 90%- NOBEPUTETLHBIN HHTEPBAI Il CBOOOAHOTO WieHa ypaBHenus (4 ).
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1.6. Paccumnraiite BEIOOpOYHBIH K03 duient nerepmuHanmu. Crenaiite SKOHOMUYECKUit BBIBOA. OIEHHTE ¢ MOMOIIBI0

F-kputepust @uiepa 3HaYMMOCTb ypaBHEHUs perpeccun( & = 0.1 ).
1.7 PaccumTaiite 00BeM BBITYCKa OPOXYKIHUH ( ) ), €CIIH 00BbeM KamuTanoBIoxeHHui coctaBut 70 miuH.py6. IlocTpoiite

90% noBEpHTENBHBINA HHTEPBAI JUIS MPOTHO3HOTO 3HAUCHHS OOBSICHIEMOMN IepeMeHHOH (Vg ).

1.8.Ha nose xoppensauun nmocTpoiire JINHUIO PErPecCHH.
2. IIpoBenuTe aHaIHM3 U COAEPIKATEIHHO HHTEPIPETUPYITE MOTydEeHHBIE PE3yIbTATHI

Bapuant 2
Curyanust: ITo 8 ¢pupmaM IpoBesieH aHaNIU3 B3aUMOCBSI3H LIEHb! ToBapa (X, y.4.e.) 1 o0beMa npogax (Y,Thic.e].)

X 6.98 6.17 5.27 3.65 3.04 2.36 2.26 1.89
y 1.32 2.23 2.29 2.82 3.65 6.21 6.9 9.12
Tpebyercs:
1.IToctpoiiTe cTaHAapTHYIHO 3KOHOMETPHUYECKYHO MOJIeNh B3aUMOCBS3M IieHBI ToBapa (X, y.a.e.) u o0beMa Mpomax
(Y, 1hIC.€1.)

1.1. [locTpouts nuarpaMmy paccestausi oobema mpojaax (V) B 3aBUCUMOCTH OT 1ieHbI ToBapa (X) .
1.2. Onpenenuts GopMy CBsI3U Mexk Ty 00beMoM nponax (Y) u meHoit Topapa(X).
1.3. OueHHUTh TECHOTY CBSI3M MEXAYy OOBEMOM MpOJAaX M IIEHOHW TOBapa C MOMOIILI KO3(D(HUIMEHTa KOPPEIALHH.

IpoBeputs 3HAIMMOCTH KO3 dummeHTa koppensmu( & = 0.05 ).

1.4. Paccuurats oueHku (& ),( ,B ) IapaMeTpoB ypaBHEHUs IIapHOM JIMHEHHO perpeccuu.

1.5. TlpoBepuTh 3HAYMMOCTH OLICHKH (02 ), () upu yposre 3maunmoctu (O = 0.05 ), mocTpouTh A HUX 95%
JOBEPUTEIBHBINA HHTEPBAIL.

1.6. O1ieHUTh 3HAYMMOCTh YpaBHEHHS JIMHEHHOM perpeccun (X = 0.05 ) ¢ nomotsto F-kpurepus Ourmiepa.
2. IIpoBenuTe aHAIH3 U COJEPKATENHFHO HHTEPIIPETHPYHTE MOTYISHHBIE PE3YIIbTATHI
Bapuanr 3.
Curyarust: Vimeercss 3aBHCHUMOCTh MEXIY BBITyCKOM BajioBoit mpoaykiuu (Y) (MIH.py0.) M TEMIIOM MPHUPOCTa
kanuranoBinoxeHni (X)(%) , momydeHHas no AaHHbIM 10-71eTHUX HAOMIOACHUI:

Xi 8 11 12 9 8 8 9 9 8 12
Vi 5 10 10 7 5 6 6 5 6 8
3ananue.

1.ITocTpoiite cTaHIAPTHYIO SKOHOMETPHIECKYIO MOIENb 3aBUCHMOCTH BajoBoi Tpoaykiuu (Y) (MIH.py0.) OT Temma
npupocTa KanuranosnoxeHui (X)(%)

1.1 Toctpoiite none kKoppensuuu U chopMyarpyiTe rurnoresy o Gopme CBSI3U MEX/Y BBIITYCKOM BAJIOBOH MPOAYKIHA
(YY) (Mna.py6.) 1 TeMIoM npupocTa KarnuTaitoBnoxeHui (X)(%).

1.2 OueHHuTe TECHOTY CBS3M MEXAY BbITYCKOM BasioBod mnpoaykuuu (Y) (MiH.py0.) WM TEeMIOM mpHpocTa
kanuTanoBnoxenuit (X)(%) ¢ momouipio BEIOOpoIHOTO KO3 dunmenra koppemsiauu. [TpoBepbTe ero 3HaunMocts (x= 0.2).

1.3PaccyuraiiTe OLleHKH NapaMETPOB ypaBHEHHs APHOU PErpeCcCUH.

1.4 TIpoBepbTe 3HAUMMOCTH OLEHKU (b ) mapaMeTpa perpeccuu ¢ IHOMOINbI0 Kpurepus CTbIOAEHTa NpU YPOBHE
smaummoctn & = 0.2 . Cpemaiite skomommueckmii BbiBox. Iloctpoiite 80%- IOBEPUTEIBHBIE HMHTEpBAN  IUIS
ko3¢ dunHeHTa perpeccun (b ). aiiTe 5KOHOMUUYECKYIO HHTEPIPETALHIO.

1.5 TIpoBepbpTe 3HAUMMOCTH OLCHKU (é ) mapaMeTpa perpeccud ¢ NoMmoIplo kpurepuss CTbIOZEHTa NpHU YpOBHE
spaunvoctu & = 0.2 . Ioctpoiite 80%- KoBepuTEIBHbII HHTEPBAI AT CBOGOIHOrO UieHa ypaBHerus (8 ).

1.6 Paccuuraiite BeIOOpOUHBIH Kod(duiment nerepmunanny. Crenaite SKOHOMUUYECKUil BbIBOA. OLEHUTE C ITIOMOLIBIO

F-kputepus Ouimepa suaunmocts ypasnenns perpeccun( @ = 0.2).
1.7 PaccunraiiTe BBITYCK BalOBOM NpOAYKIMHU () ), €CIIM TEMH INPHUPOCTa KalUTAJOBIOXKEHHH cOCTaBUT 6%.

IMoctpoiite 80% mOBEpUTENBHBIM HMHTEpBal U HPOTHO3HOTO 3HAUEHHs OOBACHAEMOH mnepeMeHHOH (), ). Cnenai

IKOHOMUYECKUH BBIBOJ.
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1.8 Ha noxe KoppeIsiuy IIOCTPOITe INHUIO PErpecCHu.
2. IlpoBeanTe aHANN3 U COAEPKATETEHO HHTEPIPETUPYHTE MOITyYEHHBIC PE3yIbTaThI

OIEHOYHBIH JIMCT K THIIOBOMY 33/IaHHIO (MOJICTBHBIN OTBET):

[IpaBunbHOE pelieHue 3aaauu -38 6aoB. B npotuBHOM ciydae 0 6aimioB. MakcuMyM 1o BapuaHTy -38 Gauios.

ITpoBepsieMast KOMITETSHIHS:

OIIK-2 CriocobeH ocyIiecTBIsATh cO0p, 00pabOTKY M CTATUCTUYECKUH aHAU3 JaHHBIX, HCOOXOIMMBIX Ui PEIICHHS
MOCTABJICHHBIX YKOHOMHYECKUX 3a/1a4

[IpoBepsiembIii ”HIUKATOP:

OIIK-2.3 Mcnonb3yeT SKOHOMETPHIESCKUE MOJICIH MPH PEIICHUN IKOHOMHIESCKUX 324

IIpoBepsiemMblii 00pa30BaTEIbHBII PE3yNbTaT:

YMeeT: AaTh TOUCUHBIH U HHTEPBATBHBII MPOTHO3BI ISl CPSTHETO U MHANBHYAIFHOTO 3HAYCHUI BPEMEHHOTO psiia

Tun (popma) 3aganus: 3a1a4a

ITpumep THITOBBIX 33/IaHHUI (OLICHOYHBIC MaTePHAIbI):

Bapwuanr 1.
3anava 1. B tabnuiie npuBeieHbI JaHHbBIE, OTPAKAIOIIHNE MPUOBLTH MPEANPHUATHS 32 BOCBMHUJICTHHI MEPUO:

Toxg, t 1 2 3 4 5 6 7 8
ITpu6sis, YVt 213 171 291 309 317 362 351 361
y..e.

Jatp To4euyHy0 W ¢ HaleKHOCThIO (.95 MHTEpBaJIbHYIO OICHKHM NPOTHO3a CPEIHETr0 W MHIMBUIYAJLHOIO 3HAYCHHU
MPUOBLTH MPEANPUSITHSI HA MOMEHT t =9 (neBATHIN TOX).

3anaua 2. B Tabauiie npencTaBieHbl JaHHbIe, oTpaxaroupe auHaMuky BBIT (mupa.py0.) 3a mecTHICTHUHI nepuo/.

Tox 2007 2008 2009 2010 2011 2012
BBII, mipa. | 10830 13243 17048 21625 26879 32987
py6.(¥Yt)

Jatp Toueunyro 1 ¢ HamexHOCThIO 0.95 WHTEpBaMbHYIO OLIEHKH MPOTHO3a CPEIHEro MHAWBUAYyadbHOTO 3HaueHui BBII
Ha 2013 rox.

33,[[8.‘13 3. NmeroTcs CJICAYIOIIUEC JAaHHBIC O Cpe,[[HeMeCﬂ‘IHOP'I HAYMUCIICHHOMN 3&pa60THOI71 1aTe OIHOI0 pa6OTHI/IKa 3a

LIECTD JIET.
Ton 2007 2008 2009 2010 2011 2012
Cpennemecsiunas HauncienHas | 4360 5499 6740 8555 10634 13593

3apaboTHas 11aTa OJHOTO

paborHuka, py6. ( Y1)
Jatb TouedHyr0 U ¢ HaaeKHOCThIO (.95 MHTEpBalbHYIO OLIEHKM IPOTHO3a CPEIHET0 W MHAMBUYaJILHOIO 3HAYEHMH
CpeIHEeMECSIYHON HAaYMCIICHHOW 3apa0o0THOH miaThl ofHOTO paboTHHKa Ha 2013 rox.

Bapuanr 2.
3anaua 1Mmerorcs caenyomnye JaHHble 00 ypoxkaiiHocTu nuieHuusl (Y1), 1 ra 3a 10 ner.
t 1 2 3 4 5 6 7 8 9 10
Yt | 16 20 17 8 15 16 19 14 18 20

Jatp ToueyHyro M ¢ HaaeKHOCTbIO (.95 MHTEPBaIbHYIO OLIEHKM IPOTHO3a CPEIHEr0 WHIMBUAYAJIBHOTO 3HA4YEHUI
YpO’KaifHOCTH MIIEHUIBI Ha MOMeHT t=11 rox.
3aga4ya 2. B tabnuie mpeacTaBieHbl JAaHHBIE, OTPAXKAIOIINE AWHAMHUKY POCTa JOXOIOB Ha mymry Hacemenus (Yt), (
.J1.€.) 32 BOCBMWJIETHHH HEPHOJ.
t 1 2 3 4 5 6 7 8
4 1133 1222 1354 1389 1342 1377 1491 1684
JlaTb To4YeUHyI0 U ¢ HajexKHOCTHIO 0.95 MHTEPBaNbHYIO OLIEHKU MPOTHO3a CPEAHEr0 U MHIUBHUIyaIbHOTO
3Ha4Y€HUl JOX0A0B Ha AyIly HaceJIeHUs1 Ha MOMeHT =9 rog.
3anaua 3.B Tabnune npeacraBiieHa JMHAMHKA LIEHBI Ha KBapTupy 3a 11- netHuil nepuon.
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t 1 2 3 4 5 6 7 8 9 10 11
Vi, 17 25 28 29 30 36 37 38 42 46 49
TBIC.

JIOJLIL

JlaTh TOYEUHYIO0 M C HaJAekHOCThIO (.95 MHTEpBAIBHYIO OLEHKU MPOTHO3a CPEAHETr0 M WHMBUAYalbHOTO 3HAYCHHM
[IEHBI Ha KBapTHPY HAa MOMEHT =12 rog.

OIEHOYHBIH JUCT K THIIOBOMY 33/IaHHIO (MOJICTBbHBIN OTBET):

[IpaBunbHOE perienue 3aaauu -21 6amoB. B nporusHOM ciydae 0 6amnoB. MakcumyM 1o BapuanTy -21 Gas.

IIpoBepsieMast KOMITETSHIHS:

OIIK-2 CniocobeH ocylecTBIsATh cO0p, 00pabOTKY M CTATHCTHYECKUI aHAIM3 JaHHBIX, HEOOXOAMMBIX JJISl PEIICHHUS
MOCTABJICHHBIX YKOHOMHYECKUX 3a/1a4

[IpoBepsiembIif ”HIUKATOP:

OIIK-2.3 Mcnonb3yeT SKOHOMETPHIESCKUE MOJICIH MPH PEIICHUN IKOHOMHIESCKUX 324

IIpoBepsiemMblii 00pa30BaTEIbHBII PE3yNbTaT:

VYMeeT: MpoBecTH CIIaKHUBaHHE TPEHIAa BPEMEHHOTO Psia METOJOM CKOJB3SAIINX CPEIHUX; CTPOUTH M MPOBEPSTH Ha
aJICKBaTHOCTh MOJICTb aBTOPETPECCHOHHOM ycnoBHO# rerepockenactuuHoctd (ARCH); CTpouTh W MpoBepsTh Ha
aZIeKBaTHOCTh aBTOPETPECCHOHHYIO MOJENb CKOJb3sAmed cpeaneir ARMA; mpoBoAHTH OIEHKY CHCTEMBI OJHOBPEMEHHBIX
YPaBHEHMI.

Tun (popma) 3aganus: 3a1a4a

ITpuMep THITOBBIX 3a1aHKi (OLIEHOYHBIE MaTePHAJIbI):

Bapmnanr 1
3anaua 1.B Tabmuie npeicTaBieHa AMHAMUKA [ICHBI HA KBApTUPY 32 11- JeTHU nepuo.
t 1 2 3 4 5 6 7 8 9 10 11
Vi, 17 25 28 29 30 36 37 38 42 46 49
THIC.
JIOJIL.

IIpoBecTu criiaxxuBaHue BPEMEHHOTO psiZia Yt METOIOM CKOJIB3SIIUX CPEAHUX, HCIIOb3Ys MPOCTYIO
CPEeTHIO0 apU(PMETHIECKYIO C MHTEPBAJIOM CIIIaXXUBaHUSA M=3 roxa.
3anaua 2.B Tabnuie npeicTaBieHa AMHAMHKA BBITYCKA BaJOBOW MPOIYKINH 3a 12- ISTHUH MEPHOI.

t 1 2 3 4 5 6 7 8 9 10 11 12
i, 3 3 2 2 3 5 6 6 6 7 9 10
MJIH.pYO.

TIpoBecTu criiaxMBaHue BPEMEHHOTO psifia Yt METOIOM CKOJB3SIIUX CPEIHUX, HCIIOIB3YS MPOCTYIO
CPEIHIO apu(METHYECKYIO C MHTEPBAJIOM CIJIXKHBaHUS M=3 roja.
3anaua 3.B Tabmuile npeicTaBieHa JMHAMKIKA HHACKCA PA3BUTHI YEJI0BEUECKOTO MOTEHIMANA 32 9 - ICTHHUI Iepro/I.

t 1 2 3 4 5 6 7 8 9

vt 0,72 0,74 0,81 0,83 0,92 0,92 0,92 0,93 0,94

IpoBectn cruaxuBaHWE BPEMEHHOTO psga Yt METOJOM CKONB3AIMIMX CPEIHHX, WCIONB3ys IPOCTYI0 CPEIHION0
apu(pMETHIECKYIO C HHTEPBAJIOM CITIaXHUBAaHUA M=3 roja.

Bapuant 2
3anmagal.B Tabnume mpencraBieHa JHHAMAKA MTOTPEOICHUS dIIEKTPOIHEpTHH 3a 12 - IeTHUH epro.
t 1 2 3 4 5 6 7 8 9 10 11 12
Vtksr.- | 3,8 3 6,3 6,8 8 7,1 9,7 12,6 13,5 125 14,7 15,0
q

TIpoBecTu criaxxuBaHue BPEMEHHOTO psifia Yt METOIOM CKOJIB3SIIUX CPEHUX, UCIIOIb3Ys MPOCTYIO

CPEIHIO apu(METHIECKYIO C HHTEPBAJIOM CIIIaXXMBaHUS M=3 roja.

3anaua 2.B Tabiuie npeicTaBiieHa JMHAMKUKA PACXOA0B HA IIUTaHKE 32 8 - JICTHUI epUo/.

t 1 2 3 4 5 6 7 8
Ytye. | 1,3 2,2 2,3 2.3 3,7 6,2 6.9 9,1
TIpoBecTH CriaXHMBaHWE BPEMEHHOrO psga Yt METOJOM CKOJB3AIMIMX CPEIHHUX, HCIONB3ysl MPOCTYI CPEAHIOK
apu(pMETHIECKYIO C HHTEPBAJIOM CITIaXHUBaHU M=3 roja.

3anmava 3.B Tabnwie npencTaBiieHa JMHAMUKA [IEHBI ToBapa 3a 12 - TeTHUI eproI.

t 1 2 3 4 5 6 7 8 9 10 11 12

Yt,pomn. | 0,3 1,0 12 13 15 14 1,6 2.1 2,5 2,8 2,7 2,9

IIpoBecTH CriaKMBaHHE BPEMEHHOTO psma Yt METOJOM CKONB3SIMMX CPEAHUX, HCIONB3YyS MPOCTYIO CPEIHION0
apuUPMETHIECKYIO C HHTEpPBAJIOM CITIaXHUBaHUA M=3 roza.

OLeHOYHBIH JIHCT K THIIOBOMY 33IaHHIO (MOJICIBHBIN OTBET):

TIpaBusbpHOE pemienue 3anauu -21 6amioB. B nporueHoM ciydae 0 6amtoB. MakcumyM 1o Bapuanty 21 6asm.

IIpoBepsiemast komneTeHIU:

OIIK-2 Cnocoben ocymecTBiATh cOOp, 0OpabOTKy M CTaTUCTUYECKUH aHallu3 JaHHBIX, HEOOXOIUMBIX IS PelIeHHS
MOCTABJICHHBIX 9KOHOMUYECKUX 33134
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IIpoBepsiemMblil HHAMKATOP:

OIIK-2.3 Hcnonb3yeT 5KOHOMETPHUYECKUE MOAENU NIPU PEIICHUU SKOHOMUUECKHX 3a/1a4

IIpoBepsiemMblii 00pa30BaTENbHBII PE3ybTAT:

3HaeT! OCHOBHbIE IIOHATHSA, KaTETOPUU M MHCTPYMEHTHI SKOHOMETPHUKHU; OTIMYMS KJIACCUUECKOro U 0aiecoBCKOro
MOJIXOJIOB K CTATUYECKOMY OLICHMBAHHIO, IPUHIUIBI IPUHIATUS U PeaIn3alliil SKOHOMUUYECKHX U YIIPAaBICHYECKUX PEIICHHH;
YHCJIOBbIE XAPAKTEPUCTUKM U (YHKIMU paclpeleleHHs — CIydalHbIX BEJIUYUH, TOYEUHBIE M HHTEPBAIbHBIE OLIEHKH
[apaMeTpoB CIy4aiHbIX BEJIUYMH; MOAXOJbl K BBIYMCIEHHUIO BEPOATHOCTEH; MOIYLICHHUs, JIeXKallle B OCHOBE JIMHEHHOU
pEerpeccOHHON MOJIENH;

Tun (popma) 3aaHus: TECTOBBIE 3aTaHUS
[Tpumep THIOBBIX 3a/1aHU# (OLIEHOYHBIC MATCPHUAIIBI):

Perpeccust — sTo
3aBUCHMOCTD 3HAYCHHI Pe3yTbTaTUBHON MEPEMEHHOMN OT 3HAYCHUI 0OBACHSIOMINX TEPEMEHHbBIX ((haKTOPOB)
MIPaBHJIO, COTTACHO KOTOPOMY KaKAOMY 3HAYCHHIO OJHOM IEPEeMEHHOH CTaBUTCS B COOTBETCTBHE €AWHCTBEHHOE
3Ha4eHUE PYrol epeMeHHOU

C. TPaBWIIO, COTJIACHO KOTOPOMY Ka)XIIOMY 3HAYEHHIO HE3aBUCHMOM MEPEMEHHON CTAaBUTCS B COOTBETCTBHE 3HAUCHHUE
3aBUCUMOM NIEPEMEHHOMI

d. 3aBHCHMOCTH CpEIHEr0 3HAYCHHS PE3yIbTATUBHON I[IEPEMEHHOH OT 3HAYCHHH OOBSCHSIONIMX MEePEMEHHBIX
(dpakTopos)

3. Merox HaMMEHBIINX KBA/IPATOB ...
ITo3BOJIAET MOTYYHTH OLEHKH ApaMeTPOB JIMHEHHOM PErpeccuH, HCXOAd H3 yeiloBus Y-, (y; — $,)% = min
ITo3BoJIsET MONYYHUTH OLEHKH [IapaMeTPoB perpeccu, ucxomns uz yeiosus In([[, f(y;, ®) - max
[To3BomnsieT MPOBEPHUTH CTATUCTUUECKYIO 3HAUMMOCTD NTAPaMETPOB PErPecCHr
ITo3BOJIAET MOTYYHTh OLEHKH TApaMETPOB HEMHEHHOMN perpeccru, HCXos U3 yelIoBus Y., (¥ — ) - min

Bapnant 1
1. DxoHOMeTpHYecKas MO/ENb UMEET BUJ
a. y=fx)
b. § = a+ byx + byx?
c. y=f(x)+e
d. y=fx)
2.
a.
b.

oo

VYpaBHeHre THHEHHOW MHOKECTBEHHOU PEerpeccruu
y=a+ bx

¥ =a+bix; +byx; + -+ byxy

o by by by

V=ax'x," ..x,

Ye=T¢+ 5 +E

oo oo s

5 Kakue nepeMeHHbIE CYIIECTBYIOT B 3KOHOMETPHKE:

. 9K30T€HHBbIE, YHJOTCHHBIE

. IpeZionpeieIeHHbIe, YH/IOTCHHbIE

. DK30T€HHBIE, YHJIOT€HHBIE, IPEIONIPEIECIICHHbIE

BHEIIIHUE, BHYTPEHHNE

OCHOBHBIE TUIBI ’KOHOMETPUUECKUX MOAENEH:

MOJIENIU TPEHA, MOJIETh CE30HHOCTH

MOJI€JIb BPEMEHHBIX PsI0B, PETPECCUOHHBIE MOJIEIIH, CHCTEMA OJIHOBPEMEHHBIX YPOBHEH
. perpeccroHHasi, MOJIeJIb TPEH/1a U CE30HHOCTH

. MOJIEJIb CE30HHOCTHU, PETPECCUOHHAs

.OTansl TOCTPOEHUSI SKOHOMETPUIECKON MOIeIH:

. IOCTaHOBOYHBIH, allpUOPHBIN, TapaMeTpU3aLysl

MMOCTAaHOBOYHBIH, HH()OPMAIIMOHHBIH, alPHOPHBII

MIOCTaHOBOYHBIH, allpHOPHBIi, apamMmeTpu3anys, HHOOPMAIIMOHHBIH, HACHTH(GUKAINSI MOJETH, BepU(UKALUSI MOJETH
napaMeTpHu3ays, HHPOPMaHOHHbIH, HASHTADUKALIS MOAEITN

. Ha3Banue «3koHOMETpHUKa» ObUIO BBEICHO B 1926 TaKUM yUEHBIM KaK:

YeOpImen

TunGeprex

Ilertn

Dpum

OK30IeHHBIE IEPEMEHHBIE- 3TO

. BHEIIIHUE NIEpEMEHHbIE, KOTOPBIE 3a/1al0TCS U3 BHE MOJIENIEH, SBJISIOTCS aBTOHOMHBIMU U YIIPABISIEMBIMU
BHYTPEHHHE IIEPEMEHHBIE

. hopMupyroTCS B pe3ynbTate (yHKIHOHHPOBAHUS COL. IKOHOMHYECKON CHCTEMBI

. 1aroBbl€ NIEpEMEHHbIE

10. DHOOTEHHBIE TTIEPEMEHHBIE- ITO:

a. JJaroBbIe IEPEMEHHBIE

b. BHEIIHHE MepeMEeHHbIC

B0 TP OROTE XAOTE NROTE R0 TR
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C. aBTOHOMHBIC IICPEMCHHBIC
d. BHYTPCHHUEC IICPEMECHHBIC, KOTOPHIC Q)OpMprIOTCFI B pE3yJIbTATEC q)yHKHI/IOHI/IpOBaHI/Iﬂ COII. P)KOHOMHUYECKOM CUCTEMBI

O1LIeHOYHBIH JINCT K TUIIOBOMY 33/IaHui0 (MojienbHbIi oTBeT):1-¢c; 2 —d; 3-3;4—-b;5-¢;6-b; 7—-¢;8—-d; 9—a; 10 -
ITpaBunbHOE pemieHue Tecta -1 6amr. B nporusHoM ciaydae 0 6amioB. MakcumyMm 1o BapuaHty 10 Gamios.
Bapuanr 2

1.Anst TMHEWHOTO ypaBHEHUST MHOXECTBEHHOM PErpecCHr YCTAaHOBHTE COOTBETCTBHE
y=a+bx; +byx, +¢

a. akTOpHBIE MepeMeHHbIE )y

b. PesynbrariBHas nepeMeHHast 2)a

c. [TapameTpst 3a,c

d. Ciyuaiinas KOMIIOHEHTa 4) x4, %,
5) e
6) a, by, b,

2.IIpo6nema crienup Ky perpecCHOHHON MOJIEIH BKIIFOUAET B ceOs
a. O160p (haxTOpOB, BKIIOUAEMBIX B YpaBHEHHE PErPECCUU
b. Onenka mapameTpoB ypaBHEHHUsI perpeccun
C. OueHka HaJIeXHOCTH Pe3yIbTaTOB PETPECCUOHHOIO aHAIN3a
d. Beibop Buma ypaBHEHHUS PErpeccuu
3. ApUOpHBIH 3Tall MOCTPOSHUS SKOHOMETPUIECKON MOJIEITH —3TO:
a. ompezieieHHe KOHEYHBIX LeNied MOIEIUPOBaHHS
b. mMonenupoBaHue
C. MpPeAMOJCTHHBIA aHAIN3 YKOHOMHYECKOH CYIIHOCTH H3Y4aeMOro SIBIEHHS, (OPMHUpPOBAaHHE W (OpMaTU3aLus
anpuOpHOIT HHpOPMAII
d. cOop HEOOXOMMOM CTATUCTUIECKON HHPOPMAITUH
4. NudopMalMOHHBIH 3Tall HOCTPOSHUS SKOHOMETPUIECKON MOJIEIH —3TO:
a. MOJENUpPOBaHHE
b. conocTaBneHue peanbHbIX U MOAENbHBIX JaHHBIX
C.cO0p HEOOXOIUMOM CTATUCTHYECKON MH(POPMAIIUH, T.€. PETUCTpAIs 3HAUCHUH YYaCTBYIOLIMX MoOjenel (pakTopoB u
nokasaresein
d. craTHCTHYeCKHI aHATN3 MOJEIH
5. Bepuguxauus Moaenu —3to:
. CTAQTHCTUYECKH aHAIIM3 MOJIEIH
. OIpeJieNieHUue KOHEUHbIX Lieseil MOJeIupoBaHus
. cOOp HEOOXOAMMOM CTATUCTUICCKON HHPOPMAITHH
. CONIOCTaBJICHUE PCAJIbHBIX U MOJCJIBHBIX JaHHBIX, MIPOBEPKA aICKBATHOCTHU MOJACIN
. Unertndukanus Mogenu-3to:
8. CTaTUCTUYECKHMH aHANU3 MOJENH, M B NEPBYIO OuUepelb CTAaTUCTUYECKOE OLCHUBAHUE HE3aBUCHMBIX NapaMeTPOB
MOZenn
b. cbop HeoOXoaMMON cTaTHCTHYECKOH HH(OPMALUH, T.C. PETUCTPALHs 3HAUCHUH y4acTBYIOIINX Mojeneil GpakTopoB u
MOKa3aTeNen
C. oIpefieIeHHe KOHEYHBIX LesIeH MOAeIUPOBaHUS
d. comocraBieHue peaabHBIX U MOJEIBHBIX JaHHBIX, MPOBEPKa aJJeKBaATHOCTH MOJIEIH
7. IlocTaHOBOYHBIN 3TAIl MOCTPOEHUS FKOHOMETPUIECKON MOJENN —3TO:
a. cOop HeOOXOAUMOH CTATUCTHYECKON MH(GOPMAIIMK, T.€. PETUCTPALMs 3HAUCHUH y4acTBYIOLIMX MoJelel GakTopoB U
MOKa3aTeNen
b. onpeneneHue KoHeuHBIX 1eTeit MOETMPOBaHHs, HAOOpa YIACTBYIOLIMX B MOZENH (haKTOPOB H TIOKA3ATEIICH, X PO
C. CTaTHCTHYECKHH aHAIIN3 MOJIEIH
d. COIIOCTAaBJICHUEC PCAJIbHBIX U MOACJIbHBIX JaHHBIX
8. MeTon HaNMEeHBIINX KBAIPaTOB MOKET IIPHUMEHSTHCS B CITydae
TOJIBKO NTAPHOH perpeccuy;
TOJIBKO MHOKECTBEHHOW PErpeccui;
HEJIMHEWHOW U IMHEHHON MHOKECTBEHHOM perpeccuy;
KOJIJIMHEapHOU perpeccuu.
.HecMemeHHOCTh OLIEHKH XapaKTepu3yer ...
PaBEHCTBO HYJII0 MAaTEMaTHYECKOTO OKUJIAHUS OCTaTKOB
HAMMEHBIIYIO AUCTIEPCHIO OCTATKOB
€€ 3aBHCUMOCTb OT 00beMa BBIOOPKU
. YBCJIMYCHHC TOUYHOCTHU €€ BBIYUCIICHUA C YBCIIMUCHUEM O6’bCMa BI)I60pKI/I
10.OxoHOMETpHKA — 3TO ...
a. pazzen YKOHOMHYECKOH TeOPHH, CBSI3aHHBIN ¢ aHAJIM30M CTaTUCTUUECKOH HH(pOpMaIn
b. criermanbHEI pasmen MaTeMaTHKH, TOCBSIICHHBIH aHAIM3Y Y9KOHOMHYECKOH HHPOpMAU
C. HayKa, KOTOpasi OCYLIECTBISIET KaueCTBEHHBIH aHaIN3 B3aUMOCBSI3eH 9KOHOMUYECKHX SBICHHH U IPOLIECCOB

Qo o

coopooooTe
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d. Hayka, KoTOpas JaeT KOJMYECTBEHHOE BBIPAKEHHE B3aUMOCBSI3eH 9KOHOMHYECKHX SIBJICHUH 1 TPOLIECCOB

O1LIeHOYHBIH JIUCT K TUIIOBOMY 3aj1aHuio (MoesbHbIi oTBeT): 1- (a-4, b-1, ¢-6, d-5); 2 —(a,d); 3-c;4—-¢c;5-d; 6 —3a; 7 —
b;8-c;9-a;10—-d.

ITpaBunbHOE pemieHue Tecta -1 6amt. B nporusHoM ciaydae 0 6amioB. MakcumyMm 1o BapuaHty 10 6amios.

[IpoBepsiemast KOMITETEHITHS:

OIIK-2 CnocobeH ocywecTBIATh cO0p, 00pabOTKy U CTaTUCTUUECKUI aHANU3 NAHHBIX, HEOOXOJUMBIX Ul PELICHUS
IIOCTABJIEHHBIX Y)KOHOMHYECKHUX 3a/1a4

IIpoBepsiemblil HHAMKATOP:

OIIK-2.3 Hcnonp3yeT S3KOHOMETPUIECKUE MOJENN IPU PEIICHIH SKOHOMUYECKUX 3324

ITpoBepsiemblii 00pa3oBaTeNbHbIH pe3yIbTaT:

3HaeT: yCIOBHS HICHTU(PUINPYEMOCTH CHCTEMBI OTHOBPEMEHHBIX ypaBHEHHI.

Tun (popma) 3agaHus: TECTOBbIE 3aJaHUS

[Ipumep THIOBBIX 3a7aHuid (OLIEHOYHBIE MATEPUAIIbI):

1. ENMHCTBEHHOCTh COOTBETCTBUSL MEXAY NPHUBEACHHON M CTPYKTYpHOU (hopMaMH MOJEIU CUCTEMBI OJHOBPEMEHHBIX
ypaBHEHHI COCTaBIIET MIPOOIEMY ...

8. MyJIbTHKOJUIMHEAPHOCTU (PAKTOPOB

b.unentndukanmn

C. TeTepPOCKEJACTUYHOCTH OCTATKOB

d. HEOZAHOPOIHOCTHU AAHHBIX

2.YCTaHOBUTE COOTBETCTBUE MEXAY TUIIOM CTPYKTYPHOH MOJENM M COOTBETCTBHEM CTPYKTYPHBIX U IPHUBEICHHBIX
K03 PUITUECHTOB ...

a) uneHTuduuupyema 1) uncno npuBeAeHHbIX KO3(G(UIUEHTOB MEHbIIE YHCIa CTPYKTYPHBIX
k03 urueHToB

b) wactiuno MaeHTHGUIMpPYeMa 2) 4uclo TIpUBENEHHBIX Kod3(duireHtos OGonplie 4ucia CTPYKTYPHBIX
k03 urueHToB

C) cBepx HaeHTHUIMpyeMa 3) Bce CTPYKTypHbIe KO3((UIMEHTH ONPENESIOTCS OJHO3HAYHO IO

MPUBEACHHBIM KO3 PHUIIHECHTaM

d) He uneHTHGUIMPYeMa

3.Wcnone3ys HEOOXOIMMOE YCJIOBHE WASHTU(GHKAIMK JUI MOJENH JUHAMUKA LEHBl M 3apa0OTHOU IUIATHI, YKaKUTE
BEpHbBIC YTBEPIKICHHUS ...

{ Y1 =Dbpy, +anx +&,
. Y2 = bayy1 + apX; + Gg3x3 + &,

r1e Y; — TeMI H3MEHEHHUS] MECSIHOM 3apIUIaThl,

Y, — TEMIT I3MEHEHHS IIeH,

X1 — IpOLEHT 0e3pabOTHBIX,

X, — TEMI U3MEHEHHUS MOCTOSHHOTO KaluTania,

X3 — TEMI U3MCHEHUS [IEH Ha UMITOPT ChIPhS

a.00a ypaBHEHUS SBISIOTCS TOYHO HICHTUPHUIIUPYEMBIMH
b.o6a ypaBHeHUs ABIAIOTCSA HE MAEHTHOUIIUPYEMBIMH
C.00a ypaBHEHHUSI SIBJISIOTCS CBEPX UIACHTUDHUIIPYEMBIMU
d.nepBoe ypaBHEHHE ABIACTCA CBEPX UACHTH(DUIMPYEMBIM
€.BTOpOE YpaBHEHUE SBISIOTCS TOYHO HICHTUPHUIIUPYESMbIM
4Ilycte D — uMcnO 3K30TCHHBIX TEPEMEHHBIX, KOTOPBIC COJAEPKATCS B CHCTEME, HO HE COJEepXarcsi B JAHHOM
ypaBHeHUH. [1J1s IEPBOTO YpaBHEHHS MOJIENTH TMHAMUKH LIEHBI U 3apab0THOM 1u1aThl 3HaYeHue D paBHoO ...
{ Y1 = by, +anx + &,
Yo = by Y1 + GxX; + Ap3x3 + &,
5. IMycts D — umcno SK30TE€HHBIX TMEPEMEHHBIX, KOTOPBIE COJIEPIKATCS B CHUCTEME, HO HE COJEpXKATcsi B JAHHOM
ypaBHEeHUH. [1J11 BTOPOTO YpaBHEHHUS MOJICIH JUHAMUKH [ICHBI U 3apa00THOH miatel 3HaueHue D paBHoO ...
{ Y1 = b2y, + ay1%; + &,
Y2 = by1y1 + A%, + Ap3x5 + &5,
6. ITycts H — unciio sHAOTEHHBIX IEPEMEHHBIX B CUCTEME, D — YHCIIO0 3K30T€HHBIX MIEPEMEHHBIX, KOTOPBIC COACPIKATCS
B CHCTEME, HO HE COJIepIKATCs B IAaHHOM ypaBHEHUH. [1Jis IepBOro ypaBHEHHUSI MOJICIM TMHAMUKY LIEHbI ¥ 3apa00THOM ILIaThI
3rayenne (H — D) paBHo ...
{ Y1 = b2y, + ay1%; + &,
Y2 = by1y1 + A%, + Gp3x5 + &5,
7. YcraHOBHTE COOTBETCTBHE I CUYETHOTO IpaBHJIa HEOOXOIUMOTO YCIOBHS HAeHTH(HKAuw, ecnu H — gucio
SH/IOTEHHBIX NEPEMEHHBIX B CHUCTEME, D — 4YMCIIO 9K30T€HHBIX IMEPEMEHHBIX, KOTOpBIE COACP)KATCS B CHUCTEME, HO HE
coJiepKaTcs B JaHHOM YpaBHEHUU

a) ypaBHEHHE UICHTUPHUITHPYEMO 1) D+1<H
b) ypaBHenue cBepx uneHTHGHIIPYEMO 2) D+1=H
3) D+1>H

8.YcTaHoBUTE COOTBETCTBHE /ISl CUETHOTO MPaBMiIa HEOOXOIUMOTO YCIOBHS HACHTH(UKALUH, ecii H — umcio sHAOreHHBIX
HepeMeHHBIX B cHcTeMe, D — 9nciIo SK30TeHHBIX IIePeMEHHBIX, KOTOPEIE COJEePKATCA B CHCTEME, HO HE COJepXKaTcs B JaHHOM
ypaBHEHUHU

a) ypaBHEHHE HE UICHTUPUIIUPYEMO 1) D+1<H
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b) ypaBHenue cepx uaeHTHOHIEPYEMO 2) D+1=H
3) D+1>H

9. dns wneHTUOUIMPYEMON CTPYKTYpHOW (DOPMBI CHUCTEMBI OJHOBPEMEHHBIX YPaBHEHHH IPHU OIICHKE MapaMeTpOB
MIPUMEHSETC ...

a. OOBIYHBINA METOJT HANMEHBIINX KBAJIPATOB

b. KocBeHHBIN METO/] HANMEHBIITUX KBAIPATOB

C. JIByxmraroBsiif METO] HAUMEHBIINX KBaIPaTOB

d. TpexmiaroBbiii METO/I HAUMEHBIIMX KBAPaTOB

10.JI1s1  CBEepXHUIACHTUPHUIUPYEMOH CTPYKTYpHOW (OPMBI CHUCTEMBI OJHOBPEMECHHBIX YpaBHEHHH TIpH OIICHKE
apaMeTpoB MPUMEHSETCH ...

a. OOBIYHBINA METOJT HANMEHBIINX KBAJIPATOB

b. KocBeHHBIN METO/T HANMEHBIINX KBA[PATOB

C. JIByxmraroBsiif METOJ] HAUMEHBIINX KBaIPaTOB

d .TpexmiaroBbiii METO/I HAUMEHBIIMX KBAPaTOB

O1LIeHOYHBIH JIUCT K TUIIOBOMY 3a1aHui0 (MOJIebHbINH oTBeT):1- b; 2 — (a-3, d-1, c-2); 3- (d,e); 4—-2;5-1;6-0;7 — (a-
2,b-3); 8—(a-1,b-3); 9—b; 10—c.

ITpaBunbHOE pemieHue Tecta - 1 6ami. B npotuBHOM ciydae 0 6auios. MakcuMyM 1o BapuanTy 10 6amios.

[IpoBepsiemast KOMITETEHITHS:

OIIK-2 CnocobeH ocywecTBIATh cO0p, 00pabOTKy U CTaTUCTUUECKUI aHANIU3 NAHHBIX, HEOOXOJUMBIX Ul PELICHUS
MIOCTaBJICHHBIX 3KOHOMUYECKUX 3a7a4

IIpoBepsiemblil ”HAUKATOP:

OIIK-2.3 Hcnonp3yeT SKOHOMETPHIECKUE MOAEIH MPH PEIICHHH YKOHOMUIECKHX 3a7ad

ITpoBepsemblii 00pa3oBaTeNbHbIA pe3yIbTaT:

3HaeT: Mepy KauecTBa ypaBHEHUs perpeccuu (KO3GPHUIUEHT IeTepMUHALINH )

Tun (popma) 3ajaHus: TECTOBBIE 3aJaHUS

[Ipumep THIOBBIX 3afaHuid (OLIEHOYHBIE MATEPHAITHI):

1.KoadpuimeHT MHOKECTBECHHOMW JIETSPMUHAIIUH XapaKTePH3yeT

a. TeCHOTY COBMECTHOTO BIHSAHUS (PAKTOPOB HA PE3yJIbTaT B YpaBHEHUH JIMHEHHON MHOKECTBEHHOMN perpecCHu

b. TecHOTY CBs3U MEXAY PE3yNBTATOM U COOTBETCTBYIOMIUM (DAKTOPOM, MPU YCTPAHEHHH BIUSHUS JAPYTHUX (HaKTOPOB,
BKJIIOYECHHBIX B MOJICTIb

C. Jlomro qucriepcuu pe3ynbTaTHBHOTO PU3HaKa, 00BICHEHHYIO perpeccueii B ero o0Iel Jucnepcuu

d. CpenHee M3MeHEHHE Pe3yJbTATHBHON IIEPEMEHHOI ¢ M3MEHEHHEM COOTBETCTBYIOIIECTO (haKTOpa Ha COUHHILY, IIPU
HEU3MEHHOM 3HAYEHHH IPYTHX (PaKTOPOB, 3aKPEIICHHBIX HA CPEIHEM YPOBHE

2. Jlnsa o6meit (TSS), perpeccuonnoit (RSS) u ocratounoit (ESS) cymmbl KBajpaToB OTKJIOHEHHH U KO3(D(HUIMEHTA

ACTCpMUHALINU R? BBITIOJIHACTCS PaBEHCTBO ...
RSS

a. R? ==
TSS
b.R? =1- 22
£SS TSS
2
c.R? =155
TSS
dR?=1-25
TSS
o R2 = RSS | ESS
TSS TSS

3.0THOIIEHHE OCTATOYHOW AUCTIepCHH K 00mIei aucnepcun paBHo 0,05. OTo o3Hauaer ...

a. Kosdumuent nerepmunanuu R? = 0,95

b. Koadpuuuent nerepmunanuu R? = 0,05

¢. Pasnocts (1 — R?) = 0,95, re R? — kodppULUEHT 1eTepMUHALIUK

d.Pasmocts (1 — R?) = 0,05, rae R? — k03 ()UIUKEHT NeTEPMUHALIMM

4. Inst yCTpaHEHWsS] CHCTEMAaTHYeCKOH OIMMOKM OCTaTOYHOM IHCHEepPCHH AJsl OLEHKH KadecTBa MOMENU JIMHEWHOM
MHOXXECTBEHHOH perpecCHu HCTIOIb3yeTCs

a. KoapdummenT MHOXXECTBEHHON JIeTepMUHALINT

b. KoadduumeHT MHOKECTBEHHOH KOppesIuuy
. CKOppeKTHPOBaHHBIH KOI(PDHUIHUEHT MHOKECTBEHHON JIeTEPMUHAIINI
. CKOppEeKTHPOBAHHbIH KOIQ(PUIIMEHT YaCTHON KOPPETALHU
. [Ipu n0OaBIIeHNH B ypaBHEHUE PETPECCHH €lIe OTHOTO OOBICHIIONIETo (GakTopa KOIPPUIHEHT AeTepMUHALHN:
. YMEHBIIUTCS,
. BO3pacTeT;
. COXpaHHUT CBOE 3HAYCHHE;

OIEHOYHBIN JIMCT K THITOBOMY 3aJIaHHio (MoJebHBIN 0TBeT): 1- C; 2 — (8,b); 3- (a,d); 4—¢; 5-b;

[IpaBunbHOE pemieHue Tecta - 1 6ayut. B mporuBHOM ciydae 0 6amioB. MakcumyM 5 6aiioB.

IIpoBepsieMast KOMITETSHIIHS:

OIIK-2 CnocobeH ocyIecTBisiTh cO0p, 00pabOTKYy M CTaTHCTUYECKUI aHAIM3 JaHHBIX, HEOOXOAMMBIX JJISl PEIICHUS
MIOCTABJICHHBIX YKOHOMHYECKUX 32124

[IpoBepsiemblil ”HAUKATOP:

OIIK-2.3 Mcnonb3yer SKOHOMETPHUYECKUE MOJIEIH TIPH PEIICHUH SKOHOMHYECKUX 3a/1a4

[cNeuEIN¢) o R o]
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ITposepsiemblii 00pa3oBaTeNbHbIH pe3yIbTaT:

3HaeT: IoKa3aTenb TECHOThl KOPPEIALMOHHON 3aBHCUMOCTH (KOA(G(GUIMEHT KOPPEJSLHHU); OCHOBHBIC IIOJIOXKEHHS
MeTona HauMmeHblnx kBaaparoB (MHK), coiictBa oneHok MHK; mocnencTBusi HapylieHHs NOMYIICHUI KIACCHYECKOW
MOJICNIA JINHEHHOW PErpeccuu, TEeCThl Ha TIeTepPOCKENaCTHYHOCTh, ABTOKOPPEJLLHMIO; MOHSATHE MYJIBTHKOJUIMHEAPHOCTH,
METOJIBI €¢ OOHAPY)KEHHS M YCTPAHEHHUST;

Tun (popma) 3aaHus: TECTOBbIE 3aJaHUS

[Ipumep THIOBBIX 3a7aHuii (OLIEHOYHBIE MAaTEPUAIIbI):

1.KoadduumeHt Koppensaiuy MOKeT IPUHUMATh 3HaUeHHE:

a.or -1 go +1

b. ot 0 g0 +1

c.or-1100

d.or+1 no +2

2. U3BecTtHO, 4TO TECHOTA CBS3M MEXIY X W Y CPEOHss, NMPH yBEIWYCHWU HE3aBHCHMON IEPEMEHHON X 3HadeHHe
3aBUCHMOMH IepeMeHHOH Y ymeHbnaercs. Toraa 3HaueHue ko3GGuuueHTa Koppesuu A1 Takoi MoJiey IapHOH JIMHEHHOH
perpeccuu HaXxoIUTcsl B MHTEpBAJE ...

a. [-1; 0]

b. [0,6; 1]

c. [-0,8; -0,6]

d. [0,6; 0,8]

3.AHaJIU3 TeCHOTHI U HANPaBJIeHUs CBsI3eil ABYX MPU3HAKOB OCYLIECTBJIsIETCS] HA OCHOBe:

a. mapHoro Ko3(duieHTa Koppesiumy;

b. ko3 duLneHTa TeTepPMUHAIINH;

C. MHOYKECTBEHHOTO KO3 PHIIUEHTA KOPPEIISIIUH.

4.BeauunHa napHoro kodgdunmneHta koppeassuuu, papuas 1,12, cBuerebcTByeT:

a. 0 cJ1aboi MX 3aBHCHUMOCTH;

b. 0 CHIIBHO# B3aMMOCBSI3H,

c. 00 omuOKax B BEIYHCICHUSAX.

5.0ueHKa cTATHCTHYECKOI 3HAYUMOCTH MAPHOT0 KOI(PUIIEeHTa KOPPeJISINUA OCHOBBIBAETCS:

a. Ha ucrionp3oBanum t — CTaTUCTHKY;

b. Ha ucnons3oBanuu F — craructuku;

c. Ha rpaduueckom aHanm3e 0CTaTKOB;

d. lucriepcCHOHHOM aHaJIi3e OCTATKOB.

OLEHOYHBIH JIUCT K TUIIOBOMY 33J]aHUI0 (MOJIENbHBIN OTBeT):1-a; 2 —C; 3-a;4—c; 5 —a;

IIpaBunbHOE pemieHue Tecta - 1 6awt. B mporusHoM cinydae 0 6amioB. MakcumMyM 5 6anioB.

[IpoBepsiemast KOMITETEHITHISI:

OIIK-2 CnocobeH ocyuiecTBisiTh cO0p, 00pabOTKY M CTaTHCTUYECKUI aHaIM3 JaHHBIX, HEOOXOAMMBIX JJISl PEIICHUS
MIOCTaBJIEHHBIX YKOHOMHYECKUX 33714

IIpoBepsiemblit ”HAUKATOP:

OIIK-2.3 Mcnonb3yer SKOHOMETPHUYESCKUE MOAEIH TIPH PEIICHUH IKOHOMHIECKUX 3a1a4

[IpoBepsiemblit 00pa3oBaTENbHBII PE3ybTaT:

3HaeT: COCTaBISIONINE BPEMEHHOTO psiia

Tun (dhopma) 3a1aHus: TECTOBBIE 3alaHUS

[Ipumep THITOBBIX 3a1aHHH (OLIEHOYHBIE MaTePHAIbI):

1. BpemeHHoii psaa — 3T0:

a. TI0CJIeI0BATEIbHOCT YIOPSJOUEHHBIX BO BPEMEHHU YHCIIOBBIX MOKa3aTelled, XapaKTepU3yIOIUX YPOBEHb COCTOSHUS
U U3MEHEHHS U3y4aeMoro sBJICHUS;

b. mocrmemoBaTenbHOCTH YHMCIIOBBIX MOKa3aTenel, XapaKTEePU3YIOINX YPOBEHb COCTOSHHS W M3MEHEHHS H3y4aeMOro
SIBJICHUS;

C. TIOCJIEIOBATEIbHOCTD YIOPSIOUEHHBIX BPEMEHHBIX UHTEPBAJIOB, HJIM MOMEHTOB BPEMEHH.

2. llepuonnyeckue KoJedaHNsl, BOSHUKAIOIIME MO/ BIUSIHAEM CMEHbI BpeMeHH IroJia Ha3bIBAIOTCH. ..

a. XpOHOJIOTHYECKUMU;

b. ce30HHBIMIE;

C. TCHACHIINCH;

d. cmygaitHBIMHE.

3. Ilycts Y; — Bpemennoit psia, T; — TpeHI0Basi KOMIIOHEHTa, S; — CE30HHAsI KOMIIOHEHTa, E; — ciyyaiiHasi KOMIIOHEHTa.
AnuTHBHAS MOJETh BPEMEHHOTO psiia UMEET BUTI ...

aY, =T, +S +E

bY, =T, S, + E,

cY,=T,+S;E;

dY, =T, S, E,

4 Ilycts Y, — Bpemennoit psin, T; — TpeHIOBas KOMIIOHEHTa, S; — CE30HHAs KOMIIOHEeHTa, E; — cirydaiiHas KOMITOHEHTA.
MynbTUnIuKaTUBHAS. MOJIETH BPEMEHHOTO Psiia UMEET BUL ...

aY,=T,+S, +E,

bY, =T, S, +E;
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(DOHI[ OLEHOYHBIX CPEACTB I IPOBEACHUS HpOMC)KyTO‘IHOﬁ aTTeCTalnuun

cY, =T, +S,E

d.Y, =T, S, E;

5.ITox W3MEHEHWEM, ONIPENeIIONMM OOllee HaMpaBICHHE pPa3BUTHS, OCHOBHYIO TEHICHIHUIO BPEMEHHOTO psja,
HOHUMAETCH ...

a. Tpenn

b.Ce3onnas komnonexnTa

c.[{ukmyeckas KOMIIOHEHTA

d.CiryuaiiHast KOMIIOHEHTa

O1LIeHOYHBIH JIUCT K THIIOBOMY 33/IaHUIO (MOJIENbHBIN oTBeT):1- a; 2 —b; 3-3;4 —d; 5—3;

[IpaBunbHOE pemienue Tecta - 1 6ayut. B mporuBHOM cinydae 0 6amioB. MakcumyM 5 6aoB.
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