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3enenyxud IOpuil BanentunoBuy

[Mpu HamuuK 00yYaArOUIMXCS M3 YHCIA JIUL C OTPAaHUYEHHBIMHU BO3MOKHOCTSIMH 37I0POBbSI, KOTOPBIM HEOOXOIUM OCOOBIH OPSIOK
OCBOCHHS AUCLUILIMHBI (MOAYJIS), O X JKEIaHUIO pa3padaThiBaeTCs aJalTUPOBAHHAS K OTPAHUYEHUSM X 3JJ0POBbs paboyas
porpamMMa JUCLHIUIUHEI (MOILYJIsT).

Pabouas mporpaMma AUCIUIUTHHBL

JKOHOMeETpPHUKA

paspaborana B coorBercTBuu ¢ ®I'OC BO:

DepepabHbIi TOCYAAPCTBEHHbIH 00pa30BaTeNbHBII CTAHAAPT BBICIIEr0 00pa30BaHus - 0aKalaBpHaT [0 HAMIPABICHHIO TOATOTOBKU
38.03.01 Oxonomuka (mpuka3 MunoOpuayku Poccuu ot 12.08.2020 r. Ne 954)

COCTaBJICHA HA OCHOBAHUHA y‘IEGHOFO IJ1aHa:

Hampasnenue moarorosku: 38.03.01 DxoHomuKa
Hamnpasnennocts (npo¢uib): « DUHAHCHL U KPETUT»

yrBepxkaeHHoro YuénsiM coeroM CI'CITY ot 26.04.2024 mporokoin Ne 10.

Pa6ouas nporpamma o700peHa Ha 3acelaHuH Kadeapsl

IKOHOMHKH ¥ YKOHOMHYECKOH 0€30MacHOCTH

[Iporokoi ot 25.06.2024 r. Ne 11.
3aB. kadenpoii FO.I1. 'pabo3aun

Hauansauk YOIT

il H.A. Jlomanuna
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Hamnpagnenue nonroroku: 38.03.01 DxoHoMuKa
Hanpasneunocts (poduiib): « DUHAHCH U KPEIHT»
Pa6ouas nporpamMma JAUCIHILIHHBL « DKOHOMETPUKA)

1. IIEJTA ¥ 3AJIAYHA OCBOEHUSI JUCIAIIIMHBI (MOLY.JI5)

eap n3yyeHust AMCUMIVIMHBL: GOPMHUPOBaHUE Y 00YJAIOINXCS MPAKTUUECKUX HABBIKOB 110 IPUMEHEHUIO CTATHCTHYECKUX METOJIOB
JUISL UCCIICIOBAHUS H 0000IECHHS SMITMPHIECKUX 3aBUCHUMOCTEH SKOHOMHYECKHX IIEPEMCHHBIX, a TAKXKe ITOCTPOCHHS HAJICHKHBIX
MIPOTHO30B B pa3NYHbIX cepax PUHAHCOBON IEATEIHHOCTHU C LIENIBI0 000CHOBaHUS IPUHUMAEMBIX pEIICHUH, (POPMHUPOBAHHE
koMmIeTeHnui B coorsercTBur ¢ TpedboBanusmMu GI'OC no HanpasneHuto noAroToBku 38.03.01 «DxoHOMUKa) U y4eOHBIM IIIAHOM.
3agauu u3yyeHus1 AMCUHMIUIMHBI: U3YYUTH STAIbl YKOHOMETPUIECKOTO MOJETHPOBAHUS; U3YIUTh METOBI CIICIN(HKALIIH
HKOHOMETPUUCCKUX MOJIeNIeH; TTO3HAKOMUTECS C BUIAMU SKOHOMETPUYCCKUX MOJIeNIel 1 HAYYUTHCS HX Pa3IN4aTh; OCBOUTH METOIUKY
MIOCTPOSHHUS SKOHOMETPHIECKON MOJIeNIel M METOIbI OIIEHKH MX MapaMeTPOB; HAYYUTHCS OLEHUBATh KAYECTBO SKOHOMETPHUYECKUX
MOJIeJIel; Hay9HUThCs IPUMEHSATH SKOHOMETPHUUYECKIE MOJIENH JUISI IMUTAIUK ¥ IIPOTHO3HPOBAHHS SKOHOMUYECKUX MPOLIECCOB.
O0JacTh npodeccuoHaIbLHOM NesiTenbHOCTH: 08 DHHAHCH K IKOHOMUKA

2. MECTO JUCHUILJIMHBI (MOAYJIsI) B CTPYKTYPE OBPA3OBATEJILHOM IMTPOT'PAMMBbI

Iuk (pazzen) Ol [51.0.03

2.1|TpeGoBanus k npeIBaPHTETHHOI MOATOTOBKE 06YAIOMIErOCsI:

CO)ICp)KaHI/IC JUCHUTIIIIAHBIL 6a3preTcs[ Ha MaTepuajic:

OCHOBBI 2KOHOMHYECKOH TEOPHH

MuKpOIKOHOMHKA

OCHOBBI CTATUCTHKHA

2.2| JucuMnianHbl (MOIYJIM) U NPAKTHKH, IS KOTOPBIX 0CBOEHHE JAHHOI TUCHMILIMHBI (MOIYJIs1) HEOOXOAMMO KaK
npeauiecTByolee:

BI/ISHCC-HHaHI/IpOBaHI/IC

3. KOMIIETEHIIIY OBYYAIOIIET OCsl, ©OPMUPYEMBIE B PE3YJIbTATE OCBOEHMSI JUCLIATLTAHBI
(MOJLYJIST)

OIIK-2 Cnioco6eH ocyecTBIATH CO0pP, 00pa0d0TKY U CTATHCTUYECKHUI aHATU3 JAHHBIX, HE00XOAUMBIX /IJIsl peleHHus
TOCTABJEHHBIX IKOHOMHUYECKHX 32124

OIIK-2.3 Ucnojb3yeT IKOHOMeTpHYeCKHe MOdeTU MPH pellleHuH IKOHOMUYECKHX 3a1a4

3HAeT: OCHOBHBIC IOHATHSA, KATETOPUM U HHCTPYMEHTHI 3KOHOMETPHUKH; OTIMYMS KIACCHUYECKOro M 0alleCOBCKOrO MOAXOJOB K
CTaTUYECKOMY OLEHUBAHUIO, NPUHLUNBI NPUHATHA U pealM3allid SKOHOMHYECKHX U YIPABICHYECKHX PELICHHU; 4YUCIOBBIE
XapaKTepUCTUKU U (YHKIUU paclpeneneHus ClIydailHbIX BEJIMYMH, TOYEYHbIE U MHTEPBAJbHBIE OLEHKH NapaMeTpoB CIydaiHBIX
BEJIMYUH; MOAXOJbl K BBIUMCICHHUIO BEPOSTHOCTEH; MOMYyLIEHUs, JEXKallMe B OCHOBE JMHEMHON DPErpecCMOHHOI MOAENU; Mepy
Ka4ecTBa ypaBHEHUS perpeccuu (ko3 hUIUEeHT AeTepMUHALINN); TI0Ka3aTellb TECHOThI KOPPEIAMOHHON 3aBUCUMOCTH (K03(D(HUIUEHT
KOPpEJISIIAH); OCHOBHBIE TOJIOKEeHHsT MeTona HamMeHbpmuxX kBagpatoB (MHK), croiictBa onenok MHK; mocnencTBust HapymeHus
JIONYIEHUH KJIacCUYECKOM MOJENM JIMHEHHON perpeccuy, TECTbl Ha TIeTepOCKeNaCTUYHOCTb, aBTOKOPPEIALUIO; IIOHSATHE
MYJIbTHUKOIUIMHEADHOCTH, METOIbl €€ OOHapyKeHHUs M  YCTPAHEHHUs; COCTaBJLIOIUE BPEMEHHOIO  psAfa;  yCJIOBHs
UACHTUQUIPYEMOCTH CUCTEMbI OJTHOBPEMEHHBIX YPABHEHUI.

VYmeert: pa3paboTaTs 1 000CHOBATh BapHaHTHI A3(Q(PEKTUBHBIX XO3AHCTBEHHBIX PEIICHHIT; MPIMEHATH 3KOHOMETPHYECKIE MOIEIH [T
UCCIIe0BaHUs U 0000IIEHNS SMIMPUIECKUX 3aBUCUMOCTEH S9KOHOMHYECKUX IEPEMEHHBIX; AaTh SKOHOMHUYECKYIO MHTEPIPETAIUIO
K03((QUIMEHTOB 3KOHOMETPHYECKOH MOJENH; ONpenensATs (opMy CBS3H MEXTY 3aBHCHMOH M OOBSICHAIOIMMH IIePEeMEHHBIMU
HKOHOMETPUYECKOH MOJENH; PACCUUTHIBATH YUCIIOBBIE XaPAKTEPUCTUKH U (DYHKLIUH PACIPENCICHUS CIy4alHbIX BEJIMUUH, TOUCUHbIE
U UHTEpBAllbHbIE OLICHKH MapaMeTPOB CIy4allHbIX BEJIMYMH; OLICHUTh TECHOTY M HAIpPaBICHUE CBSI3M MEXIY HNEPEMEHHBIMHU B
9KOHOMETPUYECKOH MOJEIHN; MPOM3BOJUTH OLICHKY [TapaMETPOB YpaBHEHHs MHOKECTBEHHOM perpeccuu; paccuntars Ha ocHose MHK
KO3((QUIMEHTEI perpeccun, TOBEPUTENbHBIC MHTEPBANBI Ul (DYHKIWH PErpecCcHH H €€ IapaMeTpoB, a TaKKe aHAIM3HPOBATh U
COJIepKATENbHO HMHTEPIPETUPOBATh IOJYYEHHBbIE pPE3YyJIbTaThl; CTPOMTb Ha OCHOBE OINUCAHUS CUTYyallMid CTaHIapTHBIE
SKOHOMETPUYECKHE MOJEIH, aHAIM3UPOBATh U COAEPHKATEIBHO MHTEPIPETUPOBATH MOIYYCHHBIE PE3YIbTAThl; IPOTHO3UPOBATh Ha
OCHOBE CTaHJapTHBIX YKOHOMETPUYECKUX MOJEIEH MOBEIEeHHE DKOHOMHUYECKHX areHTOB, Pa3BUTHE YKOHOMHMYECKHX IPOLECCOB U
SBIICHUI; OOHApYXMBATh SBJICHHE TETEPOCKENACTHIHOCTH B IMHEHHBIX PETPECCHOHHBIX MOJENTAX; OILCHUTh ITapaMeTphI
perpeccuoHHOM Mozenu ¢ nomoislo OMHK; paccuuTsiBaTh M aHAIM3UPOBATH YacTHBIE KO3(D(MUIMEHTH KOPPEIALNY; OLEHUBATH
perpeccrio ¢ MOMOINBbI0 (DPUKTHUBHBIX MEPEMEHHBIX; MPOBOIMTH JMHEAPH3AIMI0 MOJENeH Perpeccuu; MPOTHO3HPOBATH Pa3BUTHE
PBIHKOB C HCIOJb30BAHUEM JKOHOMETPHUECKMX MOJEIEH OCYILECTBIATh OLEHKY YNPABICHUYECKUX PEIICHHH C HCIONb30BaHUEM
SKOHOMETPUYECKHX MOJENel; HaX0AUTh ypaBHEHUE TPEHA Ul BPEMEHHOIO Psija U MPOBEPSTH €r0 3HAUYMMOCTb; 1aTh TOUEUHBIN U
UHTEPBaJIbHbIH IPOrHO3bI AJIS CPEAHETO M UHIUBUIYAIbHOTO 3HAYEHUH BPEMEHHOTO PAa;

IIPOBECTHU CIJIA)KUBAHKUE TPEHJIa BPEMEHHOT'O psiia METOJOM CKOJB3SIIMX CPETHUX; CTPOUTH U MPOBEPATh HA aJieKBATHOCTb MOJENb
aBTOPErpecCUOHHOIl ycioBHOI rerepockenactuaHocTd (ARCH); cTpouTh 1 IpoBepsATh HA aIEKBaTHOCTb AaBTOPEIPECCHOHHYIO MOJENb
ckoJb3siiet cpeHeit ARMA; mpoBOIUTH OLIEHKY CHCTEMbI OAHOBPEMEHHBIX YPaBHEHHUI.

4. CTPYKTYPA U COJAEPKAHUE JTUCIHUIIJIMHBI (MOY JIS)

Kon HaumenoBanme pa3zesioB U TeM /BUJ 3aHATUS/ Cemectp| Yacos |[UuTepakr.
3aHATUS
Pa3znes 1. BBeieHne B 3K0HOMeTpHYeCKOe MOeTMPOBAHIE
1.1 OCHOBHBIE aCTIEKTHl SKOHOMETPHUYECKOTO MO IesTpoBanus /JIek/ 5 1 1
1.2 OCHOBHBIE aCMEKThl AKOHOMETPUYECKOTO MOJCIMPOBAHUSA. JIEMEHTHl TEOPHUH 5 2 0

BEPOSTHOCTEH U MaTeMaThuueckoi cratuctuku /I1p/
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Hanpasneunocts (poduiib): « DUHAHCH U KPEIHT»
Pa6ouas nporpamMma JAUCIHILIHHBL « DKOHOMETPUKA)

1.3 OCHOBHbIE aCTIEKThI KOHOMETPHUECKOT0 MoaeupoBanust /Cp/ 5 10 0

1.4 DJIEeMEHThI TEOPUH BEPOSITHOCTEH U MaTeMaTnieckoii craructuku /Cp/ 5 10 0
Paznen 2. Teopusi perpeccHOHHOT0 aHAJIN3a

2.1 IMapHbIii perpeccnonHbIi aHanu3. [lokaszarenu kauectBa perpeccuu /Jlex/ 5 1 1

2.2 IMapHbIii perpeccuonHbIil ananm3. [TokaszaTenu kayectsa perpeccuu /IIp/ 5 2 1

2.3 ITapHslii perpeccuonHbli aHanu3. [okazatenu kauectBa perpeccun /Cp/ 5 10 0

2.4 JluneliHast MOJIeNb MHOXECTBEHHOH perpeccuu /JIex/ 5 1 0

25 JIuneiiHast MO/IeIb MHOKECTBEHHOH perpeccun. Mero HauMeHbInx kBaaparos (MHK) 5 2 0
/Mp/

2.6 JluneiiHast MoJielIb MHOXKECTBEHHOH perpeccu /Cp/ 5 10 0

2.7 Meton HanMenblux kBaaparoB (MHK) /Cp/ 5 10 0

2.8 Caoiictea orieHok MHK /Cp/ 5 10 0

2.9 JIuHeliHbIe perpeCCHOHHBIC MOJICNHN C TETEPOCKETACTUIHBIMU M aBTOKOPPEIAIIHOHHBIMH 5 2 0
ocratkamu. O000IIeHHBII MeTo | HanMeHbInX kBagpaToB (OMHK) /Jlex/

2.10 JIvHelHBIC perpecCHOHHBIC MOJISITH C TeTePOCKEJACTHIHBIMHU H ABTOKOPPEIIUOHHBIMA 5 4 0
octatkamu. O000IIeHHBII MeTO] HauMeHbIUX KBaapaToB (OMHK) /TIp/

211 JIvHelHBIC perpecCHOHHBIC MOJISITH C TeTePOCKEJACTHIHBIMU H ABTOKOPPEIISINHOHHBIMH 5 10 0
octatkamu /Cp/

2.12 0600611eHHbI MeTo 1 HanMeHbHX KBaaparos (OMHK) /Cp/ 5 12 0

2.13 MynbTUKOJITIEHUAPHOCTh. PerpeccuoHHble MOJENIN € TEPEMEHHOH CTPYKTYpOM. 5 2 0
DuKTHBHBIC TIepeMeHHbIe. HemnHelHble MOJIENN pEerpeccuu M uX JinHeapu3anus /JIex/

2.14 MynbTUKOJITIEHUApHOCTh. PerpeccnoHHble MOJenM ¢ TMEePeMEHHOM CTPYKTYpOM. 5 2 1
duKTHBHBIC TIepeMeHHbIe. HenmuHelHble Moienu perpeccuu u ux JuHeapusanus /TIp/

2.15 MyJbTHKOJUIEHHAPHOCTh. PErpecCHOHHBIE MOJEIH C IEPEeMEHHOW CTPYKTYpOIi. 5 12 0
DukTuBHBIE IepeMeHHbIe /Cp/

2.16 Henunelinble MOJIeH perpeccuu U ux juHeapu3anms /Cp/ 5 12 0
Pa3nen 3. IIpakTHYecKkoe MpUMeHEHHE PerpecCHOHHBIX MojieJeit

3.1 XapaKkTepUCTUKH BPEMEHHbIX psiioB /JIek/ 5 1 0

3.2 XapakTepucTHKH BpeMeHHbIX psijoB /I1p/ 5 2 1

3.3 XapakTepucTHKH BpeMeHHbIX psiaoB /Cp/ 5 12 0

3.4 Mopenu cTalMOHapHBIX M HECTallMOHAPHBIX BPEMEHHBIX PSJIOB, MX KiaccupuKkanus 5 1 0
/Jlex/

3.5 Mogpenu cTanoapHbIX U HECTAIMOHAPHBIX BPEMEHHBIX PsiioB, UX Kinaccuduxarws /TIp/ 5 2 0

3.6 Mopenu cTanMOHApHBIX M HECTAlMOHAPHBIX BPEMEHHBIX PSJIOB, MX Kiaccupukanus 5 12 0
/Cp/

3.7 CucremMa JMHEHHBIX OJHOBPEMEHHBIX YypaBHEHUH. KOCBEHHBIM, IBYXIIAroBbli Hu 5 1 0
TPEXIIAroBbIi METO] HAMMEHBIINX KBaIpaToB /JIek/

3.8 Cucrema JIMHEHHBIX OJHOBPEMEHHBIX ypaBHEHUH. KOCBEHHBIH, ABYXIIAroBBIA H 5 2 1
TPEXIIAroBbl METOJ] HAMMEHbIIHMX KBapaToB /I1p/

3.9 Cucrema JIMHEHHBIX OJHOBPEMEHHBIX YypaBHEHUH. KOCBEHHBIH, ABYXIIAroBBIA H 5 12 0
TPEXIIAroBbl METOJ] HAMMEHbIINX KBapatoB /Cp/

5. OneHo4YHbIEe 1 MeTOANYECKHE MaTePHAJIbI 10 AU CHHUIIJINHE (MOLYJII0)

5.1. Conep:xanue ayTMTOPHOI padoTHI MO TUCHHUILIHHE (MOIYJTIO0)

5 cemecTp, S Aekunii, 9 NpakTHYECKUX 3aHATHIA
Pa3znes 1. BeeneHue B 3k0HOMeTpHYeCKOe MOJeIMPOBaHIe
Jlexums Ne 1 (1 yac)
OCHOBHBIE aCTIEKTHl SKOHOMETPHIECKOTO MOISITHPOBAHUS
Bormpocsr u 3aganus:
1.OCHOBHBIE ATaIBI U MPOOIEMBI IKOHOMETPHYECKOTO MOISTHPOBAHUSL.
2.3a71a41 3KOHOMETPHUKH B 00IaCTH COLUATILHO-I)KOHOMHYECKUX HCCIICTOBAHHH.
3.Ilousrus cierUKANNN U HASHTUDUIUPYEMOCTH MOJIENH. [IpruMepBl SKOHOMETPHUYECKUX MOJIeNeH (MOIeb NPEIIOKEHUS U
CIpoca Ha KOHKYPEHTHOM DBIHKE).
[Ipaktuueckoe 3ansTue Ne 1 (2 yaca)
OCHOBHBIE aCIEKTHl 9KOHOMETPHUYECKOTO MOICIUPOBAHUS. DIEMEHTH! TEOPUU BEPOSTHOCTEH U MaTEMaTH4ECKOI CTaTHCTHKH

Bormpocs! u 3aganus:
3agaga 1. ToproBoe npeanpuaTHe UMEET CETh, COCTOSIIYIO U3 12 Mara3suHoB, HHGOPMALHUS O AATEIBHOCTH, KOTOPBIX IPEACTAaBIICHA B
Tabmuie Nel.
Tabmanna Nel
Ne T'oposoii ToBapoobopot, MitH.pyo.(Y) Toprosas romans, CpennHee 4yncio

ThIC.M2(X1) TIOCETHUTENEH B JICHD,
ThIC.4el.(X2)
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Hanpasnenue noaroroku: 38.03.01 DxoHomuka
HanpasnenHocts (mpoduis): «OUHAHCH U KPEAUT»
Pa6ouas nporpamMma JAUCIHILIHHBL « DKOHOMETPUKA)

1 19 0.25 8
2 38 0.31 10
3 41 0.55 9
4 41 0.48 11
5 56 0.78 9
6 69 0.98 7
7 75 0.94 12
8 89 1.21 10
9 91 1.29 9
10 91 1.12 14
11 99 1.29 12
12 109 1.49 13
Hyxwo:
1. ITocTpouTth AMarpaMMbl paccesiHUs TOI0BOT0 TOBapoobopoTa (Y) B 3aBUCHMOCTH OT TOproBo# miornanu (X1) u cpennero
YUClia TIOCeTUTENeH B ieHb (X2).
2. Onpenenuts GOpPMY CBI3H MEKAY pe3yIbTUPYIOIIMM TokazaTeneM (V) u kaxasiM u3 Gpakropos (X1 u X2).

3amaua 2. IloctpoeHa moaens 3aBUCUMOCTH HakoruieHus (Y) ot goxona (X):
Vi=a+ B-% =-2.184+0.143- X

TpebyeTcs 1aTh 5KOHOMUYECKYIO HHTEPIIpETaluio K03 dHULUeHTa perpeccuu
3amaua 3. JlaH psin pacnpeneneHust ciaydaiiHoN BeTHauHbI (X):
X 1 4 5
P 0.4 0.1 0.5
Heobxonumo: a) HaliTu MateMaTudeckoe oxunanue M(X), nucnepcuto D(X), cpenne kBagpaTuueckoe OTKIOHEHHE cIydaiHoH
BeTHIHHEI (X).
3anaua 4. Ciiyyaiinas sennuuna (X) cocpenoToueHa Ha untepsane ( -1,3), 3amana ¢pyHnkuueit pacripenenenus F (x) = Yax +  Va
Haiiti BeposiTHOCTS monaanus cirydaiinoi BenuauHsl (X) B uatepsain (0,  2).
3anmaua 5. Jlan psin pacnpeneneHust CiydaiiHON BeTHYNHBI
X 1 4 5
P 0.4 0.1 0.5
Haiitu 1 n300pa3uts rpadudyecku GyHKIIUIO €€ paCTIpe/ICICHuUs.
Kontponsnoe meponpusarue o Pazgeny 1
3anmaua 1. [To manHbIM 3a1a4n 2.6 HaiinuTe cpeaHuil OaI Mo 00IIeCTBO3HAHHIO, Pa30poc 6AJUIOB OTHOCHTENILHO CPEAHETO 3HAYCHUSI.
(3enenyxun FO.B. IIpaktukym no sxoHoMeTpuke: yueonoe nocodue/F0.B.3enenyxun.-Camapa:O00 «M3xaTenscTBo
Aclapa»,2011.-71
Pa3nen 2. Teopusi perpeccHOHHOT0 aHAJIN3A
Jlextust Ne 1 (1 gac)
ITapuslii perpeccuonHslit ananus. IlokazaTenu kauecTa perpeccuu
Bompocs! n 3aganus:
l.q)yHKLU/IOHaJ]I)HaH, CTaTUCTHUYCCKAs U KOPPCIIUOHHAsA 3aBUCUMOCTH.
2.JIuHeitHas mapHas perpeccus.
3.Koapdumuent koppensuuu.
4.OCHOBHBIE MTOJIOKEHHUST PETPECCHOHHOTO aHANIN3a.
5.MHTepBanbHas oleHKa (QYHKIIMH PErPECCUU U €€ apaMeTpoB
6.01eHKa 3HAYMMOCTH YPaBHEHUS PETPECCHH.
[Mpakruueckoe 3ansiTue Ne 2 (2 yaca)
ITapHsb1it perpeccuonsblii aHanu3. [loka3arenu kauecTBa perpeccuu
Bompocs! n 3aganus:
3anaua 1. mMerotcs cnenyromue naHubie 00 ypoBHe MexaHu3zanuu padot (X,% ) u npousBoanTensHOCThIO Tpyna (Y, 1/4) s 14
NPEIIPUITHIA:
X 32 30 36 40 41 47 56 54 60 55 61 67 69 76
P 20 24 28 30 31 33 34 37 38 40 41 43 45 48

Heo0Oxomumo: OLIEHUTh TECHOTY M HANPaBJICHHE CBS3U MEXIY IIEPEMEHHBIMHU C TIOMOIIBIO KO3 HIUEHTa KOPPEISINH.
Tecr
3AJIAHME 1 (BeiGepute 01MH BapHaHT OTBETA)

DunoreHHsle nepemerusie ... BAPUAHTBI OTBETOB:
1) MOTYT KOppEeIUpPOBaTh C OIIMOKAMH PETPECCHU  2) HE 3aBUCST OT HK30T'CHHBIX TEPEMEHHBIX
3) BIMSAIOT HAa 3K30T€HHBIC IEpeMEeHHbIe  4) MOTYT ObITh 0OBEKTOM PETYJINPOBAHUS
Jlexust Ne 2 (1 gac)
JIuneliHas Mozienb MHOKECTBEHHOM perpeccun
Bomnpocs! 1 3aganus:
1.Knaccuueckast HopMasibHasi JTMHEHHAs MOJIENIb MHOKECTBEHHON PEerpecCum.
2.MatpuuHas popma MOJIEIHN MHO)KECTBEHHON pPEerpeccuu.
3.IIpeAnoCchUIKY U1l MHOKECTBEHHOT'O PErpecCHOHHOTO aHaIN3a.
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4.01eHKa 3HaYMMOCTH MHOXKECTBEHHOM PErpecCHH.

Ipaktuueckoe 3ausitue Ne 3 (2 yaca)
JIuneiiHast MoJIeNTb MHOXKECTBEHHOH perpeccuil. Meron HanMeHbux kBajaparos (MHK)
Bormpocsr u 3aganmus:
3anmaua 1: ImeroTcs yclioBHbIE JaHHBIE O CMEHHOM TOOBIYHM YT Ha oJfHOTO padouero (VY,r) , MomHocTH miacta (X1,M) 1 ypoBHEM
MeXaHu3auuu padot (X2,%), xapakrepusyomue mnpouecc fo0b4u yris B 10 maxrax:

i Xil Xi2 yi i Xil Xi2 yi
1 8 5 5 6 8 8 6
2 11 8 10 7 9 6 6
3 12 8 10 8 9 4 5
4 9 5 7 9 8 5 6
5 8 7 5 10 12 7 8

IMonyueHo ypaBHEHUE PETPECCHH B BUJIE:

Y =-3.54+0.854X, +0.367X,

Tpebyertcs

1. OueHUTh MaTEMaTHYECKOE OXKUTAHIE M, (Y ) npu X 0 (1 8 6)

3anaua 2: ImeeTcst 3aBUCUMOCTD MEKY CMEHHOH J0OBIYel yriist Ha ojHoro padouero (V) (T) u MouHoCThIO Tiacta (X)(m),
nosryderHast o n=10 maxram:
Xi 8 11 12 9 8 8 9 12
Vi 5 10 10 7 5 6 6 5 6 8
Tpebyertcs HaiiTu:
1.ypaBuenue perpeccuu (Y) mo (X) v mocTpouTh ee rpapuk
2.k0apPunment xoppemsauuu mexay (Y) u (X)
3.CMEHHYIO CPE/IHIOIO JJOOBITY YIJI Ha OHOr0 pabodero Ui axT ¢ MOIIHOCTBIO IJIacTa 8 M
4.95% -pie MOBEpUTENBLHBIC HHTEPBAIIBI JJIs1 HHAMBUIYAIBHOTO U CPETHETO 3HAUCHHH CMEHHOMW JOOBIYH YIJIS HA OJTHOTO pabodero Juis
IIaXT ¢ MOIHOCTHIO IJ1acTa 8M
5.c HagexxHOCThIO 0.95 MHTEpBaJIbHBIC OLICHKH Kod(dunneHTa perpeccuu (B1) u qucnepcuu
Tecr
3AJAHUE Ne 1 (BeiOepuTe HECKOIFKO BAPHAHTOB OTBETA)
Merto/ HaUMEHBIIUX KBaJpaToOB IPUMEHHUM K ypaBHeHUsIM perpeccud ... BAPMAHTBI OTBETOB:
1) xOoTOpBIE OTPAXKAIOT HENUHEHHYIO 3aBHCHMOCTD MKy IBYMsI SKOHOMHYIECKHMHE [IOKa3aTEISIMH M HE MOTYT OBITh IIPUBEICHBI K
JIMHEHHOMY BHIY
2) KOTOpPBIE OTPAXKAIOT HENMHEHHYIO 3aBUCUMOCTh MEXIY JIBYMS SKOHOMHYECKUMH ITOKa3aTeNIIMH, HO MOTYT OBITh IPUBEICHBI K
JIMHEHHOMY BHIY
3) HenMHEHHOTO BHA
4) KOTOpBIE OTPAXKAIOT JIMHEHHYIO 3aBUCUMOCTh MEX/Y ABYMS SKOHOMHUYECKHMHU TIOKA3aTEISIMH
3AJAHUE Ne 2 (BeiOepuTe HECKOIIEKO BAPHAHTOB OTBETA)
HecMmeneHHOCTh OIIEHKH XapaKTepu3yeTes ...
BAPUAHTBI OTBETOB:
1) 3aBHCHMOCTBIO OT 00beMa BBIOOPKHU 3HAUCHHUST MATEMATHYECKOTO OXKHIAHHUSI OCTATKOB
2) MaKCUMaJILHOH AMCTIEpCHEN OCTaTKOB
3) paBEeHCTBOM HYJII0O MAaTEMAaTHUECKOTO OXKUAAHUS OCTaTKOB
4) OTCYTCTBHEM HAKOILIEHHSI OCTATKOB IIPH OOJIBIIOM YHCIIEe BEIOOPOYHBIX OLCHUBAHUIM
Jlexuus Ne 2-3 (2 yvaca)
JluneiiHbIe perpecCHOHHBIE MOJIEIH C TeTEPOCKEIACTHYHBIMU H aBTOKOPPEIIIHOHHBIME OcTaTkaMi. O00OIIEHHBIH METO/
HauMeHbIINX KBaaparos (OMHK)

©
oo

Bomnpocs! u 3aganus:
1. [TocnencTBrs HAapyLIEHHS AOMYLICHUH KIACCHYECKON MOJIeIH JINHEHHOM perpeccuu.
2. 'oMoCKeacTHYHOCTB, e¢ OOHApyKEHNE U YCTPAHEHHE .
3. ABTOKOppETALHS PErPECCHOHHBIX OCTATKOB
4. O6o0meHHast THHEHHAsT MOJIE)Tb MHOXKECTBEHHOU PEerpeccu.
5. Teopema AiliTkeHa.
Ipakruyeckue 3austust Ne 4-5 (4 waca)
JlunelHble pErpecCHOHHBIE MOJEIH C FETEPOCKEJACTUUHBIMU U aBTOKOPPEIALHMOHHBIMU OcTaTKaMu. O6001IEeHHbIH METO
HauMeHbIuX kBaapatos (OMHK)
Bomnpocs! u 3aganus:
3agaga B Tabnuie npuBeaeHs! faHHbIC 10 18 HaOMIOAEHHSIM MOJEIN NIPOCTPAHCTBEHHOH BBIOOPKU:

| Xi ei | Xi Ei

1 21.3 2.3 10 71.5 23.8
2 22.6 5.6 11 75.7 45.7
3 32.7 12.8 12 76 34.7
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4 41.9 10.1 13 78.9 56.9

5 43.8 14.6 14 79.8 56.8

6 49.7 13.9 15 80.7 49.8

7 56.9 24 16 80.8 58.9

8 59.7 21.9 17 96.9 87.8
[peanomnaras, 9To OMIMOKK PErpeccruy MPEACTABISIOT OO0 HOPMAIIFHO pacipeielieHHbIe CITyJaliHble BEIMUUHEL, IIPOBEPUTH

THIIOTE3Y O TOMOCKEACTHYHOCTH, Uconb3ys TecT [onadenna — Kannra.
3anaua J{ng nuHeHOTO 01HO(AaKTOPHOTO YpaBHEHHS PErpECCUn

Vi :A0+A1Xt+gt

Nmeercs T =12 nap HabaroneHuii neneBoit nepeMeHHoi (Y ) u 5k30reHHoi nepemenHoi ( X ), KOTOpbIE IPEACTaBIICHbI B TabHIe

t

Xt 5 2.5 1.8 6.8 9 3.8 6.5 9 1 3.5 7.1 10
vt 5 4.8 3.1 8.2 8.6 55 6.5 111 2.1 45 8.9 11.8
Jnst omu6ku ypaBHeHus (Et) BRIIOIHAIOTCS IPENOCHUTKH aBTOPETPECCHHN NIEPBOTO TOPSIIKA C H3BECTHBIMU 3HAYCHUAMHU
2
p = -04u Ot =1. Tpebyercs ouenuts napameTpsl ypaHenus ( A0 ) u ( Al) c nomompro OMHK.
Tect

3AJAHUE - (BbiOepuTe OJMH BapUaHT OTBETA)
0O606mennsii MHK npumensiercs B ciyuae... BAPUAHTBI OTBETOB:
1) HamMuus B OCTAaTKaX reTepOCKEAACTHYHOCTH WM aBTOKOPPEISLUN  2) HaJU4YHsI B MOJETH (DUKTUBHBIX IEPEMEHHBIX 3 )HAINYHUS
B MOJICJIA MYJbTHKOJUTHHEAPHOCTH  4) HAJIMYUS B MOJIENN HE3HAYNMBIX OIIEHOK
Jlexiust Ne 3-4 (2 yaca)
MynbTHKOIIIEHHAPHOCTh. PerpeccrnonHble Moenu ¢ mepeMeHHoN cTpykTypoid. dukTuBHBIE TepeMeHHble. Henmnueitapie Moaenn
perpeccuu 1 uX JMHeapH3aLust
Bormpocsr u 3aganwus:
1. MybTHUKOIIIMHEAPHOCTD: MONHAs U YaCTUIHASL.
2.Vcrionp30BaHNe PETPECCHOHHBIX MOJIENeH ¢ IepeMeHHON CTPYKTypoi. OUKTHBHBIE IEpEMEHHBIE.
3. HacTHast Koppesius.
4. JIBa noaxo/a Jyisi OLEHKH NMapaMeTPOB HETMHEHHBIX MOJIeIC
5. Henuneiinsle Mosienu perpeccuu
[paktudeckoe 3austue Ne 6 (2 vaca)
MynbTUKOJUIEHHAPHOCTh. PerpeccuoHHbIe MOZIEH ¢ IEpEeMEHHON cTpyKTypoil. DukTHBHBIE NepeMeHHble. Henunelinbie Moaenu
perpeccuy 1 uX JMHeapH3aLusl
Bormpocsr u 3aganus:
5 Y, =a +a X, +a,X, +¢&
3agaqa 1. Jlng nepeMeHHON «3apaboTHas IUIaTay MpecTaBlIeHa MOJEIb: 0

U — norapu(M coBOKyIHOH 3apabOTHOM MIaThI

1t - xonuuecTBo JleT 06yUeHHSs

2t _ omEIT paGoTHI

& ~ (O, 0'2)

Bri0opka cocTaBieHa TakuM 00pa3zoM, uto HoMepa oT 1 1o 100 cooTBeTCTBYIOT *x)eHimHaM, a co 101 mo 300 — myxyrHaM
TpebyeTcs:

[pemnoxuTh 1Ba criocoda MpeacTaBIeHUs HYJIeBOW THIIOTE3b, YTO 3apa0dOTHAs TUIaTa MYXYUHBI IJIsl TAHHOTO YPOBHSI 00pa30BaHuUs U
OMBITa Pa0OTHI BBILIE, YEM Y KEHIIMHBI C TAKUMH KE XapaKTePUCTUKAMU

3amava 2. JIyis MicciefoBaHus 3aBUCHMOCTH MEKIY IPOM3BOANTEIBHOCTRIO Tpyaa X1, Bo3pactoM X2 1 IPOU3BOIACTBEHHBIM CTaXeM X3
Obu1a mpousBeAeHa BeIOopka n3 100 pabounx ogHON U TOH ke clielnaabHOCTH. BhruucienHble napHble KOG GUIIMEHTHl KOPPeIsUU
OKa3aJIUCh 3HAYMMBIMHU ¥ cocTaBwi : 112 =0.2,r13 = 0.41. r23 =0.82. Beruucauts 4acTHbie KO3()QUIIHEHTHI KOPPETSIIUT
Y OLIEHUTh UX 3HAYMMOCTh Ha ypoBHe a =(.05.

3agaga 3. [To ceMu MpeANpPUATUAM TSDKEIOH MIPOMBIIIIIEHHOCTH PETHOHA MOMy4eHa HH()OPMAIHs, XapaKTepU3yIOIIasi 3aBUCUMOCTb

nipubbuin npeanpuats (Y, MilH. py0.) OT eHs! Ha chipbe (X, ThIC.py0.3a TOHHY).
Y 64 56 52 48 50 46 38
X 64 68 82 76 84 96 100
3ananue:

1.[lns onpeziesieHUs 3aBUCUMOCTH ITpuObUTH nipeanpustys (Y) OT LeHbI Ha chIpbe (X) NOCTPOUTH CIIEIYIOLIHE

MOJIEJIN JINHEHHYI0,CTETIEHHYI0, [I0Ka3aTeIbHY 10, THIIEPOOINYECKYO.

2.01eHNUTH KaXIYI0 MOJEIb, ONIPEAEIUB: MHAECKC KOPPEISALUH,CPEIHIOI0 OTHOCUTENIbHYIO ONOKY,K03(hHUIHEHT

nerepmuHanyy, F-kputepuii Gumepa.

3.CocTaBUTh CBOAHYIO TaOIUITy BHIYUCICHHUMH, BEIOPATH JIyUIIYIO0 MOJEIb, aTh HHTEPIPETAIMIO PACCIUTAHHBIX XapaKTEePUCTHUK.
4.PaccunTarh IpOTHO3HBIE 3HAYECHUS PE3yIbTaTHBHOTO MTPU3HAKA I10 JIYYIeid MOJIEIH, €CIi [IeHa Ha ChIpbe cocTaBuT 89,573 ThIC. pYo.
3a TOHHY

5.Pe3ynbTaThl pacueToB 0TOOPa3UTh Ha TpaduKe.

Tect
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Perpeccun, HenMHEHHBIE IO OOBSICHIIONNM IIEPEMEHHBIM, HO JIMHEHHBIE 110 OLICHUBAEMBIM ITapaMeTpaM(HECKOIBKO BAPHAHTOB
OTBETA)
ay=a+bx+bx?+e¢
by=a-x" ¢
b
cy=a+ T + €
dy=a+bx+¢
ey=a-b*-¢
fy — ea+bx e
KonTponsHOE MeponpusiTe mo pasaeny 2
3anaua. [To npeanpusaTHsM Jierkoil npomblieHHOCTH CaMapcKoro pernoHa rnojrydeHa nHpopManus, XapakTepru3yroIas 3aBUCUMOCTb

00beMa BbIIYCKa IPOAYKIHMY ( Y , MJIH. py0.) OT 00beMa KaIUTAJIOBIOKEHUH ( X , MJIH. py0.)

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 none Koppersauuu U cHOpMyIUpYHTE TUIIOTE3Y O (OpME CBSA3U MEXIy 00beMOM BblTycka npoaykiuu (Y) (MiH.py0.) u
00BEMOM KaITUTAJIOBJIOXKEHUH ( X , MJIH. py0.)

2.01eHHTE TECHOTY CBSI3H MEXY 00bEMOM BBITYCKa MPOIYKIIUH ( Y , MJIH. py0.) 00BEMOM KalHMTAJIOBIOKEHUN (X , MJIH. py0.) C
MOMOIIIBIO BEIOOPOYHOTO K03 unuenTa koppemsnuu. [IposepbTe ero 3HaduMocTh (x= 0.1).
3.Paccumnraiite onleHKH TapaMeTPOB YpaBHEHsI TAPHON PETPECCHH.

4.Hp0B€pLTC 3HAYUMOCTb OLICHKHA ( b ) nmapamMeTpa perpeCcCuu ¢ IOMOIIbIO KPUTCPUsL CTI)IO,Z[CHTa IIpH YPOBHC 3HAYMMOCTHU

a = 01 b).

"~ . Cpenaiire sxoHomuueckuii BeiBoA. Iloctpoiite 90%- noBepuTenpHbIi HHTEpBal i ko3 unnuenTa perpeccuu (
JlaiiTe 5KOHOMHYECKYIO HHTEPIIPETAITHIO.

5.IIpoBepbTe 3HAUUMOCTD OTIEHKH ( a ) mapameTpa perpeccuu ¢ moMoIIso Kpurepust CThIOACHTa P YPOBHE 3HAYUMOCTH

a = 01 y o . a
. IToctpoiite 90%- nOBEpHUTEIbHBINA HHTEPBA AJIsl CBOOOTHOTO |ieHa ypaBHeHus ().
6.Paccuuraiite BeIOOpoUHBIi K03 duienT nerepmunamu. CuenainTe SKOHOMUYECKH BBIBOI. OLEHUTE ¢ TOMOIIbIO F-KpuTepust

0.1

(04 =
Ouiepa 3HAYNMOCTD YPaBHEHUS pErpecchH ( ).
7.PaccuuraiiTe 00beM BBIITyCKa MPOIYKIIHH ( Yo ), eciii 00beM KalHUTaNoBIoKeHu 1 cocTaBut 70 MitH.pyo.. [Toctpoiire 90%

JIOBEPUTENBHBII HHTEPBAJ Ul IPOTHO3HOTO 3HAUEHUS OOBICHAEMON TepeMeHHOi ( Yo ). Cnenaii 5KOHOMHYECKUI1 BBIBO.
8.Ha mone xoppensnun NocTpoiTe TMHUIO PErPECCHH.
Pa3nen 3. [IpakTHYeckoe MpUMeHeHHE PerPecCHOHHBIX MojIeIeil
Jlexumst Ne 4 (2 gaca)
XapaKTepUCTUKH BPEMEHHBIX PSI0B
Bomnpocs! 1 3aganus:
1.BpemeHHOI psiA 1 Talbl €ro aHaIK3a.
2. CocraBisirolye BpeMeHHOTO psa
3.AHaJIMTHYECKOE BBIPAaBHUBAHUE BPEMEHHOTO Psifa.
[IpakTiueckoe 3ansTre Ne 7 (2 qaca)
XapaKTepUCTUKH BPEMEHHBIX PSI0B
Bomnpocs! 1 3aganus:
3agagya B Tabauie npuBeaEeHB! JaHHbIS, OTPaXKAIOIUE CIIPOC Ha TOBAP 3a BOCBMUICTHUH NEpHOA:

Ton, t 1 2 3 4 5 6 7 8
Crpoc, Yt 213 171 291 309 317 362 351 361
Vcen.en.

Haiitu ypaBHeHue TpeHsa 1711 BpeMeHHOTro psiaa Yi, mojarast TpeH I IMHEHHBIM, IPOBEPUTh 3HAUUMOCTh YpaBHEHUs TpeHnano F
- KpuTepuio Ha 5%-HOM ypOBHE 3HAUYHMMOCTH.
TECTHI
1.Iloctpoena anauTUBHAS MOJEIbL BPEMEHHOTO Psijia, rae Y, — BpeMeHHOH psa, Ty — TpeHA0Bast KOMIIOHEHTa, S; — CE30HHas
KOMITOHeHTa, E, — ciydaiinas kommoHeHTa. Ecin Y, = 15, To npaBriIbHO HaliIeHbl 3HAYSHUS] KOMITOHEHT psja ...
aT,=8, $,=5 E =0
b.T, =8, S, =5, E, =2
cT, =15, S, =5, E, =0
dT, =15, S, =-5, E, =2
2.B pe3ynbTraTe CriaaKuBaHus BpeMEHHOTO psina 6, 2, 7, 5, 12 npocToil 4eThIpexuIeHHON CKOJb3SIIEH cpeJHel epBoe CrilakeHHOoe
3HAa4YEHUE PABHO ...
Jlexms Ne 5 (1 gac)

Mogenu cTallnOHapHBIX U HECTAIIMOHAPHBIX BPEMEHHBIX PSIOB, UX KIaCCH(PUKALIUL
Bomnpocs! u 3aganus:
1.CramoHapHble BpEMEHHBIE PSIABI M UX XaPAKTEPUCTHKA
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2.ABTOpErpECCHOHHBIC MOJICTH U MOJEIH CKOJIBb3SIICH CpeTHeH
3.HecranuoHapHbIe BpEMEHHBIC PSIJIBL.
IMpaktuueckoe 3ausitTue Ne 8 (2 vaca)
Mopenu cTallMOHAPHBIX M HECTALMOHAPHBIX BPEMEHHBIX PAJIOB, X KJIACCU(UKAIHS
Bormpocsr u 3aganus:

3ajaua B Tabnuie npejcraBieHa JUHAMUKA Kypca akiuii koprnopanuu «Omeray.
nepuosn | Kypc | mepuoj | Kypc MepUOT | Kypc nepuox | kypc | mepuon | Kype | mepmon | Kype
1 532 9 548 17 513 25 547 33 630 41 560
2 539 10 537 18 507 26 568 34 634 42 630
3 548 11 548 19 510 27 578 35 667 43 650
4 546 12 544 20 526 28 578 36 680 44 620
5 564 13 534 21 543 29 581 37 696 45 603
6 571 14 542 22 542 30 633 38 675 46 613
7 570 15 521 23 521 31 600 39 650 47 640
8 566 16 509 24 509 32 601 40 604 48 680

TpebyeTcst MOCTPOUTH U POBEPUTH Ha ajiekBaTHOCTHh Mojeab ARCH(1).
Jlextust Ne 5 (1 gac)

CucreMa THMHEHHBIX OJHOBPEMEHHBIX ypaBHeHUH. KOCBEHHBIH, IBYXIIaroBBId M TPEXIIATOBBIA METO]] HAMMEHBIIINX KBaJpaToOB
Bomnpocs! 1 3axanust:
1.Cucrema onHoBpeMeHHBIX ypaBaeHui (COY)
2. [Mpobnema ueHTUHUIUPYEMOCTH CUCTEMBbI OJJHOBPEMEHHBIX YpaBHEHHUN

[IpakTnueckoe 3anstre Ne 9 (2 gaca)

Cucrema JIMHEHHBIX OJIHOBPEMEHHBIX YpaBHEHNH. KOCBEHHBIH, IBYXIIArOBBIH M TPEXIIArOBbIi METO/] HAMMEHBIINX KBaJPaTOB
Bormpocsr u 3aganus:
3agada MMeeTcst MaKpOIKOHOMHUYECKAst MOJIETIb:

C,=0,+a,Y, +a,l, +&,

o =6+ LY+ U+ 6y

L=r+71 +7.M +&,

Y, =C, +1, +G,

Tpebyertcs: Onucath nporeaypy olieHnBaHus ypaBHenuit mo 2MHK

KonTponbsHOE MeponpusaTHe 10 pazaeny 3
3agaga B Tabnuie npuBeaeHs! JaHHBIE, OTPAKAIONIHE IPHOBUTH MPEATIPUATHS 32 BOCBMHJIETHHH MTEPUO/:

Ton, t 1 2 3 4 5 6 7 8
[MpuosLTE, Vi 213 171 291 309 317 362 351 361
y.I.€.

[IpoBecTy criaxMBaHHE BPEMEHHOTO psiga Yt METOJOM CKOJB3SIIIMX CPEIHHX, UCIONB3YsI POCTYIO CPEAHIOI apH(PMETHIECKYIO C
WHTEPBAJIOM CIUIXHBaHUS  M=3 rona. JlaTe TOUEUHYIO U C HAIGKHOCTHIO (.95 HHTEPBAILHYIO OLIEHKH ITPOTHO3a CPEIHETO U
WHIWBHYaJbHOTO 3HAYCHUH NPHOBLIH IPEANPHSTHs Ha MOMEHT t =9 (neBsThIi rom).

5.2. Conep:xanne caMOCTONATEIHLHON PaGOThI MO AUCHHUILJINHE (MOTYJIIO)

Conep:xanne 00s13aTe/IbHOM cAMOCTOSATEJILHON Pa0OThI 10 JMCHUILIMHE

Ne n/m TeMbl TUCHUTLTHHBI Coaep:xkaHue caMOCTOSITEIbHOI padoThI Tponykrsi
AesiTeJbHOCTH
1 OcHOBHBIE acrekTs! | Hanumure pazBepHyThIM 0oTBET Ha TeMy «HekoTopele INucsmenHas pabora
9KOHOMETPUYECKOTO aCIIeKThl HKOHOMETPUYECKOH Mertonoiorum». Pabora
MOZEIUPOBAHUS BBITIONTHACTCS. Ha CTaHZApTHOM ImcTe opmara A4 oT
PYKHU, MaKCUMAJIbHBIN 00beM paboThI — 2 CTp.
2 OneMeHTHI Teopul BeposTHocTel | IlpuBenure mnpumep MNPUHATHA — SKOHOMHUYECKOIO ITucemenHas pabora
Y MaTeMaTHYECKOH CTaTUCTHKU pelieHus B YCIOBHUAX DPHUCKA M HEONPEAEIEHHOCTH.
Pabota BbIIONHSIETCS HA CTAHIAPTHOM JIUCTE (popMmarta
A4 oT pyKH, MAaKCUMaNBHBIH 00beM paboThl — 1 cTp.
3 ITapuslii perpeccuonnslil ananus. | Jlaiite pasBepHyThIil 0TBET Ha Bompoc: «Kakue 3anaun IMucemenHas padora
IlokazaTenu kauecTBa perpeccuy | pellaeT IPUKIAJHON perpecCHOHHBbII aHanu3)?
ITuceMenHas paboTa BBHINOJHSAETCSA OT PYKH Ha JIMCTE
A4, makcuManbHbIH 00beM paboTsl — 1 cTp.
4 Jluneiinas Mozens | PemmnTe TecT Ha 3HaHME KIACCHUECKON HOpMalbHOMN IMucemenHast pabora
MHO>KECTBEHHOH perpeccuu JIMHEHHON MOJIENIM MHOXKECTBEHHOU perpeccun
5 Meton HauMmeHbLIMX KBaAparoB | Pemmrts 3amauy Ha yMEHHME - pacCuMTaTb Ha OCHOBE IMucemenHas padora
(MHK). MHK rapameTpsl YpaBHEHUS perpeccun,
6 CsoiictBa onenok MHK AHAJIM3UPOBATh U COJEPKATEIBLHO MHTEPIPETUPOBATH
IOJTyYEHHBIE PE3YIbTAThI;
7 Jluneiinble perpeccuoHHble | Pemmrs 3amauy Ha yMeHUe - OOHapy>KHBaTh SIBICHUE ITucemenHas padora
MOJIENIU C I'eTePOCKEACTUYHBIMU | T€TEPOCKEAACTUYHOCTH B JIMHEHHBIX pPErpecCHOHHBIX
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u aBTOKOPPEISALMOHHBIMU | MOJAENAX
OCTaTKaMH
8 O06001ICHHBIT MeToj; | HamummTe pa3BepHyTHIE OTBET Ha Temy: B uem IMucemenHast pabora
Ha¥MEHBIINX KBaJIpaToB | COCTOUT CYThb 00OOIIEHHON perpecCUOHHOI MoJeIu
(OMHK) IMuceMenHast paboTa BBIMOJIHACTCS OT PYKH Ha JIHCTE
A4. MakcumanbHblil 00beM paboThl 1 cTp.
9 MynbTHKOJIEHUAPHOCTb. Hanumre pa3BepHyThlil OTBET Ha TeMy «Kak MOXHO ITucemenHas padora
Perpeccuonnsie MOJIEIH C | OOHApYXUTh MYJIBTUKOJUIMHUAPHOCTHL?» [IuchMeHHas
HepeMeHHOU CTPYKTYpOil. | paboTa BbIIONHAETCA OT pPyYKd Ha Jucte A4
DUKTUBHBIC TTEPEMEHHBIE MakcuMalbHbIi 00beM paboThI 2 CT.
10 Hemuneiinple monenu perpeccuu | 1.I1oaroroBTsTe pa3BepHYTBIE OTBET Ha TEMY: ITucemenHas padora
U UX JIMHeapu3aIus «HenuueitHple MOJeNN perpeccumn»
ITuceMeHHas paboTa BBIIOIHIETCS OT PYKU Ha JIUCTE
A4. MakcumaibHbIi 00beM paboTh 1 cTp.
11 XapaKTepUCTHKH BpeMeHHBbIX | Hanumure pa3BepHyThIi OTBET Ha TeMy: «BpeMeHHbIe ITucemenHas padora
psinoB psaneDy IInceMeHHas paboTa BBIONHAETCS OT PyKH HA
mucre A4. MakcuManbHbI 00beM paboThl 3 cTp.
12 Mogenu CTal[HOHAPHBIX u | Hanumure pas3BepHyThli oTBeT Ha TeMmy «Kakum ITucemenHas padora
HeCTaI[HOHAPHBIX BPEMEHHBIX | 00pa3oM  CTPOUTCS  aBTOPErpPeCCHOHHAs  MOJETb
PSLIOB, UX KiIacCUUKALM ckonb3asmell cpenneit ARMA»? IlucemeHHas pabora
BBITIONHSIETCSI OT pyKH Ha jucte A4. MakcuMalbHBIT
00beM paboTsl 3 cTp.
13 Cucrema nuHeHHbIX | Pemmre Tecthl. 1.B cTpykTypHO# dhopme Moaen, TTucemenHast pabora
OJTHOBPEMEHHBIX YPaBHEHUH. | MOCTPOEHHOM IO yKa3aHHOM cXeMe B3auMOCBsI3ei
KocBennplif, AByXIIaroBbli H | MEXAY MEPEMEHHBIMH, KOJTMYECTBO SK30I' €HHBIX
TPEeXIIaroBbIi METOJ | MepPEeMEHHBIX PaBHO ...
HaMMEHBIINX KBaJ[paToOB v T
|
Y2
v
Y3
2. KonnuecTBo ypaBHEHMI CUCTEMBI [UIs yKa3aHHOU
CXEMbI B3aUMOCBS3€il MEX 1y IEpEMEHHBIMH PABHO ...
b§
v 1
Y %
CoaeprxkaHue caMOCTOSITeIbLHON padoThI 1O M CHUIJINHE HA BHIOOP
Ne n/m TeMbl TUCHUTLTHHBI Coaep:xkaHue caMOCTOSITeIbHOI padoThI Tponykrsi
JesATeTbHOCTH
1 OcHOBHbIE acriekTsl | [ToxroroBere HMHQOPMALMOHHBIH 0030p Ha TeMy IucemenHas padora
9KOHOMETPUYECKOTO «ITpoGyeMbl SKOHOMETPUIECKOTO MPOTHO3UPOBAHUSD.
MO/JICITUPOBAHUS Pabora BBITIONTHsIETCS HA CTAaHIAPTHOM JIMCTe opmara
A4 oT pyKH, MAKCUMaJIBHBIH 00beM paboThl — 2 CTp.
2 OneMeHTHI TeopuH BeposTHocTel | Hamummure pasBepHyThIil oTBeT Ha Temy «lloaxomst k ITucemenHas pabora
Y MaTeMaTHYECKOH CTaTUCTHKU BBIYMCIICHUIO BEpOsITHOCTEI». PaboTa BeImonHseTCS HA
CTaH#apTHOM Jucte (¢opmara A4 OT pykwy,
MaKCHMaJIbHBIH 00BbeM paboThl — 2 cTp.
3 ITapHslit perpeccroHHBIN aHanu3. | JlaiTe pa3BepHYTHIN OTBET Ha BOoNpoc: «B uem paszHuma ITucemenHas pabora
Iloka3zarenu KauecTBa perpeccuy | MEXAY perpeccuer U Koppensiuen»?
ITuceMenHas paboTa BBIOIHACTCS OT PYKH Ha JIHCTE
A4, makcuManbHbIH 00beM paboTsl — 1 cTp.
4 Jluneiinas mozens | PemnTe 3amadyy Ha yMeHHE MPOU3BOIAUTH OLIEHKY IMucemenHast pabora
MHOXECTBEHHOM perpeccuu I1apaMeTpoB ypaBHEHUsI MHOYKECTBEHHOM perpeccuu
5 Meton HauMmeHbLIMX KBaAparoB | Pemmrts 3agauy Ha yMEHHME - pacCuMTaTb Ha OCHOBE IMucemenHas padora
(MHK). MHK rapameTpsl YpaBHEHUS perpeccun,
6 CsoiictBa onenok MHK AHAJIM3UPOBATh U COJEPKATEIBLHO MHTEPIPETUPOBATH
10JIy4E€HHBIE PE3yJIbTATHI;
7 JIuneiinbie perpeccuoHHble | Pemnth 3agauy Ha yMmMeHHE OOHapyKHMBaTbh SIBICHHUE IMucemenHas padora
MOJIENIU C I'€TEePOCKEJACTUYHBIMU | T€TEPOCKEAACTUYHOCTH B JIMHEHHBIX pPErpecCHOHHBIX
u ABTOKOPPEISILMOHHBIMU | MOZAENSX
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OCTaTKaMH
8 O060011eHHBIN Metop | Pemmuth 3amayy Ha yMmMeHHE - OLIEHHTH IapaMeTpbl IMuceMeHHas padborta
HAaUMEHBIIUX KBaJIpaTOB | perpeccrnoHHOi mozenu ¢ momomrsio OMHK
(OMHK)
9 MyabTHKOJIJICHHAPHOCTb. Pemmnth 3asady Ha yMeHHE OLEHHMBATH PErPECCUI0 C ITucemenHas pabora
Perpeccuonusie MOJEIN C | IOMOIIBIO (HUKTUBHBIX MEPEMEHHBIX
MIEPEMEHHON CTPYKTYpOHl.
DUKTHBHBIC IEpEMEHHbIE
10 Henuneiinpie Monenu perpeccun | IlpuBenute K JIMHEHHOMY BUAY JIOTapU(DMHUUECKYIO H ITucemenHas pabora
Y X JINHEApU3anus CTENEHHYIO (DYHKIHH.
[MucbmenHast paboTa BBINOJIHAETCS OT PYKH Ha JIHCTE
A4. MakcumaibHbIi 00beM paboTs 1 cTp.
11 XapaKTepUCTUKU BpeMeHHBIX | Hamuiure pa3BepHYTHIH OTBET Ha TeMy: «AHaIM3 ITucemenHas pabora
psIOB BpPEMEHHBIX ps10B» [TrceMeHnHas paboTa BEITOIHACTCS
OT pyku Ha iucte A4. MakcumaibHbIi 00beM paboTsI 1
CcTp.
12 Mopenn CTaI[MOHAPHBIX u | Ilpumep 3amanms. Hanumure pa3BepHyTHIM OTBET Ha IMucemenHast pabora
HECTaI[MOHAPHBIX BpeMeHHBIX | TeMy  «HecTanuoHapHble  BpPEMEHHBIC  PSJIbD»
PSIOB, HX KITacCU(UKALM [TuceMeHHast paboTa BBIMOJHSAETCS OT PYKH Ha JIHCTE
A4. MakcumalibHbIi 00beM paboThl 3 CTp.
13 Cucrema JTHHEHHBIX | Pemure TecTh ITucemenHast pabora
OJTHOBPEMEHHBIX ypaBHeHu#l. | 1.IlpuBeneHHas ¢opma Monenu, COOTBETCTBYHOILIAS
KocBeHHBIN, IBYXIOIArOBBII W | CTPYKTYpHOW (oOpMe CHCTEMBI  OJHOBPEMEHHBIX
TPEXILIaroBbIi METOJl | ypaBHEHHIA (HECKOJILKO BapHAHTOB OTBETA)
HaMMEHBIINX KBAIPATOB {yl = by,y, + a;1x1 + €,
Y2 = ba1y1 + agx; + &
BKJIIOYAET B ce0sl ypaBHEHHS
Ay, = Xy t &
by, =81 +uy
C.yz = 85%; + Uy
dy, =611% + 812%, + Uy
8.y = 831%1 + 0%, + U,
2. Jns  upeHTHQUUIUpYEMOH  CTPYKTYpHOU  (OpPMBI
CHCTEMBbl OJIHOBPEMEHHBIX YPaBHEHHH IPH OLEHKE
rapamMeTpOB IPUMEHSIETCS ...
a.OO0BIYHBINH METOJI HAUMEHBIINX KBaIPATOB
b.KocBeHHbI METO] HANMEHBIINX KBAJIPATOB
C.JIByX1IaroBelif METOl HAUMEHBIINX KBaJIPaTOB
d.TpexiuaroBblii METO,] HAUMEHBLINX KBAJIPATOB
5.3.00pa3oBaTe/ibHbIE TEXHOJIOTHH
IMpu  opraHuM3zauMu  W3y4EeHUs  JAUCUUIUIMHBL  OyZyT  HCHOJB30BAaHBl  CIEAyloIMe  oOpa3oBaTeNbHbIE  TEXHOJIOTHH:
WH()OPMAIMOHHO-KOMMYHHKAIIHOHHBIE ~ TEXHOJOTHH, TEXHOJIOTHS OpraHU3alldl  CaMOCTOSATENBHOW  PabOTBl, TEXHOJOTHUS

pedaekcuBHOro 00y4eHusl, TEXHOJIOTHS MOAYIEHOTO 00Y4€HHUs, TEXHOJIOTUSI UTPOBOTO 0OYUEHUS, TEXHOJIOTHH IPYIIIIOBON TUCKYCCHUH,

HWHTCPAKTUBHBIC TEXHOJIOTUH,

JACATCIIBHOCTHU, TCXHOJIOI'US IPOCKTHOI'O O6y‘{CHI/I$I, TCXHOJIOT'MS Pa3sBUTHUA KPUTHUYCCKOI'O MBIIIJICHUSL.

TEXHOJIOI'UuA l'[pO6J'IeMHOFO OGy‘ICHI/ISI, TEXHOJIOTHUA OpraHu3aluu y‘I66HO-I/ICCJIe,E[OBaTeHLCKOI>'I

5.4. Texyuuii KOHTPOJIb, MPOMEKYTOUHBIH KOHTPOJIb M MPOMEKYTOUHAS ATTeCTAIMUS

baipHO-pedTHHTOBas KapTa AUCUUILTHHEI 0(OopMIIeHa KaK NPHIOKEHHe K pabodeil mporpaMMe TUCIUILUINHEL.
®DOoH/1 OLIEHOYHBIX CPEJICTB LIS NPOBECHUS IPOMEKYTOUHOM aTTECTAlMU 00YHYarOIMXCs 110 TUCIUIUIMHE O(POPMIICH OTICIbHBIM

JIOKYMCHTOM.

6. YYHEBHO-METOJNYECKOE 1 THOOPMAIIMOHHOE OBECIIEYEHHUE

6.1. Pexomenayemasi iutepaTypa

6.1.1. OcHoBHas1 IUTEpaTypa

ABTOpBI, COCTaBUTENN 3arnaBue WznarenscTBo, rox
JI1.1 |IIyrko b. A., Kpemep H. I1I.| 9xoHOMeTpHKA: yuebHuk|Mocksa: FOnurn-/lana, 2017
https://biblioclub.ru/index.php?page=book&id=615865
JI1.2  |Ilox penakuueii: OKOHOMETpHKa: yue6HHK |OpenOypr: OpeHOyprekuit
Adanacsena B.H. http://biblioclub.ru/index.php?page=book&id=260747 roCyIapCTBEHHBIIH
yHuBepcuTet, 2012
6.1.2. lonoJIHNTEIbHAS JTUTEPATYpPa
ABTODBI, COCTABHTEIH 3arnaBue W3naTenbeTBo, roj
JI2.1 |I'puGanosa E. b. DKOHOMETpHKA! yueOHOE nocobue| Tomck: TYCVP, 2014
http://biblioclub.ru/index.php?page=book&id=480470
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JI2.2 |[Iunosckas H. A. DKOHOMETpHKA: yueOHOe nocobue|Apxanrensck: CADY, 2013
http://biblioclub.ru/index.php?page=book&id=436404
JI2.3 |Ilox penakiueit: DKOHOMETpHKA IS 6akanaBpOB: y4e6Huk|Openbypr: OO0 UIIK
Adanacpesa B.H. http://biblioclub.ru/index.php?page=book&id=330491 «Yuusepcurery, 2014
J12.4 |rn. pen. C.A. AiiBazsH IpuxinanHas SKOHOMETPUKA: Hay4dHO-IIpAaKTHYecKui xkypHan|Mocksa: 4. Cuneprus
http://biblioclub.ru/index.php?page=book&id=429916 TIPECC, 2014
6.2 Ilepeyens MporpaMMHOro odecrneyeHust
- Acrobat Reader DC
- Dr.Web Desktop Security Suite, Dr.Web Server Security Suite
- GIMP

- Microsoft Office 365 Pro Plus - subscription license (12 month).

- Microsoft Windows 10 Education

- XnView

- Apxusarop 7-Zip

6.3 IlepeueHb HHGOPMALMOHHBIX CIPABOYHBIX CHCTEM, IPO()eCcCHOHAIBHBIX 023 JAHHBIX

- OBC «YHuBepcurerckas OuOIMOTEKa OHIIAWHY

- ba3bl nannbIx Springer eBooks

- IC:UTCITPOD BY3

- CIIC «I'APAHT-AHnanutuk»
- CIIC «Koncynprant-ITmocy

7. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHUE JUCHUIIJIMHbBI (MOYJIST)

7.1|HanmeHOBaHHE CIIENNATBLHOTO TIOMEIIEHHS: YaeOHast ayAUTOPHS IS TPOBEICHUS JIEKIIMOHHBIX 3aHATHH, TPaKTHYECKUX
3aHATHH, TPYIIIOBBIX KOHCYJIbTAIIMH, HHANBUAYAILHBIX KOHCYJIBTAIUH, TEKYLIETO KOHTPOJISI, MPOMEXYTOYHOH aTTecTaluy,
VYuebnas ayautopus. OcHaieHHOCTh: MenoBas nocka- 1., KoMiuiekt yueOHo#H Mebenu, HOyTOyK, MPOSKIIMOHHOE
00opynoBaHue (MYJIbTUMEIUHHBIA IPOSKTOP M IKPaH).

7.2|HaumeHoBaHuE CIICIIMATBHOTO TOMEIICHHUS: IOMEIICHHUE [T CAMOCTOSITENbHOM paboThl, UuTanbHbii 3a51. OCHAIICHHOCTD:
TIK-4mrt. ¢ BO3MOKHOCTBIO MOJKIIOYEHHUS K ceTH «HTepHeT» 1 00ecrnedeHneM JOCTyMa B AJIEKTPOHHYIO
uHpOpMaIoHHO-00pa3oBarenbHyto cpeny CI'CITY, ITuceMennslii cton-4 mr., [Tapra-2 mr.

8. METOAUYECKHUE YKA3AHMS IO OCBOEHUIO JUCHUIIJIMHBI (MOAYJIS)

Pabora Haj TEOPETUUECKUM MaTEpHAIOM MIPOUCXOJUT KPATKO, CXEMAaTHYHO, [IOCIEA0BATENbHO (PUKCHPOBATE OCHOBHBIE TTOJIOKEHUS,
BBIBOJIBI, (POPMYIMPOBKH, 00OOIICHHS; IOMEYaTh Ba)KHbIE MBICIH, BBIJCIATH KIIOYEBBIE CIIOBA, TEPMHHBL [IpoBepka TEpPMHUHOB,
HOHATUH C MOMOIIBIO SHIMKIONEANH, cI0Bapel, CIIPaBOUYHUKOB C BBINUCHIBAHHEM TOJIKOBaHUH B TeTpagb. O003HAYUTH BOIPOCHI,
TEPMHUHBI, MaTe€pUal, KOTOPbIH BHI3BIBAET TPYIHOCTH, IIOMETUTh U TONBITATHCS HAWTH OTBET B PEKOMEHAYyeMo# smteparype. Ecin
CaMOCTOSITENILHO HE YAAeTCsl pa300paThCs B MaTepualle, He00X0oauMo chOpMyIHPOBAThH BOIIPOC U 3aJaTh IPEHNOAABATENIO.
IpopaboTka pabodueit mporpaMMbl AUCHUTUIHHEL, YAEISIss 0co00e BHUMAaHHUE IIEJSIM U 3a/1adaM, CTPYKTYPE U COAEPKaHHUIO TUCIUIUINHEIL.
KoHcnekTHpoBaHHE HCTOUYHHUKOB, HOATOTOBKA OTBETOB K KOHTPOJIBHBIM BOIIPOCAM, IPOCMOTP PEKOMEHyeMOH JIUTepaTyphl, paboTa ¢
WH()OPMAIMOHHBIMH UCTOYHUKAMH B Pa3HBIX (hopMaTax.

Taxoke B Ipoliecce N3y4eHHs JUCIUIIIMHBI METOANYECKHE PEKOMEHIAMY MOTYT OBITh U3/1aHbI OTJEIbHBIM JOKYMEHTOM.
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[Ipunoxenue
BaibHO-peATHHTOBAsT KapTa AUCIUATUTHHBI « DKOHOMETPHUKA»
Kypc 3 Cemectp 5
Bun xontpons MunumansHoe MakcumanbHOE
KOJIMYECTBO 0aUIOB | KOJIMYECTBO OaJLIOB
HaumeHoBaHme pa3ena: «BBeieHne B 9KOHOMeTPHYECKOE MOIeJTHPOBAHIE)
1 AynuTopHast pabota 0 2
2 CamocrosrenbHas paboTa (crenuaibHble 00s13aTenbHbIe (OPMBI) 0 2
3 CamocrosrenbHas paboTa (cnenuanbHble GopMbl Ha BEIOOD) 0 2
KoHTponpHOE MeponpusTHe 1Mo paszaeny 1 0 14
HWroro no pazaeny 1 0 20
HaumeHoBaHme pa3nena: «Teopusi perpeccHOHHOTO AaHATH32»
1 AynutopHas pabora 0 4
2 CamocrosTenbHas paboTa (CrenuaibHble 00s3aTeIbHbIe (HOPMBI) 0 4
3 CamocrosTenbHas paboTa (crenuanbHbie GopMbI Ha BEIOOD) 0 4
KoHTpoJIbHOE MEPOTIPHUATHE IO pa3ieny 2 0 38
HWTtoro no pazpeny 2 0 50
HaumeHoBanne pa3nena: «I[IpakTnyeckoe mpuMeHeHNe PerpecCHOHHBIX MoeJIein
1 AynuTopHast pabota 0 3
2 CamocrosTenbHast paboTa (crenuaibHble 00s13aTenbHbIe GOPMBI) 0 3
3 CamocrosrenpHast pabora (cneuyaibsHble OpMbI Ha BEIOOD) 0 3
KoHTponpHOE MeponpusiTHe 1Mo pasaeny 3 0 21
HWroro no pazneny 3 0 30
ITpoMe)xyTOUHas aTTeCTaIUs 0 100
CeMeCTpOBBI PEUTHHT 10 JTUCIUILINHE 56 100

Bug xoHTpOIs

| [Ipumepbl 3a1aHNi, KPUTEPUH OLICHKU M KOJIMYECTBO 0aJlIoB

Tewmbr st HU3YUYCHUSA U 06p330BaTeJILHBI€ PE3YIBTATHI

Texyummii KOHTPOJIL 10 pa3aely «BBeaeHne B JKOHOMETPHYECKOE MOICJTHPOBAHUE)

1

AynutopHas paboTa

IIpumep 3ananus.

1.0TBeTHTE HAa KOHTPOJIbHBIE BOIIPOCH CEMHUHApA:

1. Cdopmynupyiite 3agauy 3KOHOMETPUUECKOTO MOAEIUPOBAHMUS.

2. HazoBuTe OCHOBHBIE STambl 3KOHOMETPUYECKOTO MOJEIMPOBAHUS
XapaKTepUCTUKY

3. HazoBuTE OCHOBHBIE YHCIIOBBIC XaPAKTEPUCTHKH CIy4aliHOW BETMIMHBI

4. Yro Takoe TOUCUHbIE M HHTEPBAJIbHBIC OLICHKU MAPaMETPOB CIy4aifHbIX BEJIUYHH?

5. PemmTe 3a1auu Ha yMEHHS paCCUUTHIBATE YHCIIOBBIE XapAaKTEPUCTHKH M QYHKIMN
pacripefiesieHns CIly4aHbIX BEJTMUMH, TOUSYHbIE U MHTEPBAIbHbIE OLIEHKH I1apaMeTPOB
CIyJaiHbIX BEJTUYHH.

M JanTe ux

Pemmre 3aaun Ha ymMeHue

OCHOBHBIE aCTIEKTHI SKOHOMETPUIECKOTO MOEIUPOBAHUS
OneMeHTbl TEOpPUU  BEPOSTHOCTEH ¥ MaTeMaTHUYecKoil
CTaTHUCTHKU

OOpazoBaTenbHbIE PE3YIIBTATHIL:

3HaeT: OCHOBHBIE TIIOHATHUS, KATETOPUM U HMHCTPYMEHTHI
SKOHOMETPUKH; OTJIMYUS KIACCHUYECKOro M OailecoBCKOro
MOJXOJI0B K CTATUYECKOMY OLIEHMBAHUIO, IPUHIUIBI IPUHATUS
U peaju3aluyl 3KOHOMHYECKHUX M YIPaBIIEHUECKUX PELICHUH;
YHUCJIOBBIE  XAapaKTEPUCTUKM M (QYHKIUH pacIpeesieHUs
CIly4yallHbIX BEJWYMH, TOYEYHbIE M WHTEPBAJIbHBIE OLECHKH
apaMeTpoB CIIy4yalHbIX BEJIMYMH; MOAXOIbl K BBIYUCIEHHIO
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IaTh OSKOHOMHYECKYI0 HHTEpIpeTanuio Kod(Q(HUIHEHTOB SKOHOMETPHYECKOH MOAENH
omnpefenarts (GopMy CBA3M MEXAY 3aBUCUMOM M OOBSCHAIONMMHU  IEPEMEHHBIMU
SKOHOMETPHUIECKON MOIEIIH

Kpurepuu oneHku

IpaBuibHBIE OTBETHI HA Bce KOHTPOJIBHBIE BOIIPOCH! CEMHHAPa M MPABUIBHOE PEIICHUE 3a1auH
-16aju1. B npotuBHOM ciydae 0 6auioB.

CamocrosiTenbHas pabora
(cienmanbHBIE 00s3aTENbHBIC

dbopmbl)

[Ipumep 3amanus.

Hanmumwte pa3BepHYTBIi OTBeT Ha TeMy «HeEKOTOpble acmeKThl 3KOHOMETPHUUYESCKOM
MeToNoJIOTUM» PaboTa BBIMONHSAETCS HAa CTAaHOAPTHOM JHcTe ¢GopMara A4 OT pyKH,
MaKCUMaJIbHBII 00beM paboThl — 2 CTP.

Kpurepuu onieHKu
1.Ykazana ¢wuiocodus,
MoenupoBanuu (1 6asr)
2.0mpeeneHbl OTIMYMS KJITACCHYECKOro M 0aileCOBCKOrO TMOAXOJO0B K CTaTHCTHYECKOMY
oreHuBanuIo (1 Gam)

3. OmnpeneneH ypoBeHb HEONPEAETEHHOCTH, C KAaKUM MPUXOIHUTHCS
sxoHomerpucty (0,5 6ayura) B nporusaoMm ciyuae 0 6anios

[Ipumep 3amanmns.

IMpuBequTe mOpUMEp MPHHATHS JKOHOMHYECKOTO pEIICHHS B YCJIOBUSAX pHCKa H
HEOIpeIeICHHOCTH. PaboTa BBHIMONHSICTCA HAa CTaHAApTHOM Jucte (opmara A4 OT pykw,
MaKCHUMaJbHBIN 00BbeM paboTsl — 1 cTp.

Kpurepun ouenku

AnexkBaTHOCTB IpuMepa (GopMyITHPOBKE 3ajaHus olleHnBaeTcs B 1 6amt. B nporuBHOM ciydae 0
0aJlIoB.

KOTOpPOH  cienyeT MpUACPKUBATbCA B  3KOHOMETPHUECKOM

CTaJIKUBAaTbCA

CamocrostensHas paboTta
(crenmanibHbIe POPMBI HA
BBIOOD)

IIpumep 3ananus.

IMoxroroBsTe WHGDOPMAIMOHHBIA 0030p Ha TeMmy «IIpoOIeMBI 3KOHOMETPHUYECKOTO
IIPOTHO3UpOBaHus». PaboTa BHINONHAETCS Ha CTaHAApTHOM Jmcre ¢opmara A4 oT pykw,
MaKCHUMaJIbHBIH 00beM paboThl — 2 CTP.

Kpurepun onenku

1. YkazaHbl JONYLICHUs, JIEKALIHE B OCHOBE TPAJULUOHHBIX MOAXOJOB K AKOHOMHYECKOMY
IIPOTHO3MPOBAaHUIO, @ TaKKe IOAXOAbl K IPOTHO3MPOBAHMIO, KOTOpPbIE MOXHO CUYHMTaTh
aJeKBaTHBIMU peanbHocTH (1 6armr.)

B nporusHoM ciyuae 0 6anios.

IIpumep 3amanus.

Hanummre pa3BepHyTHIH 0TBET Ha TeMy «IIoAXOIBI K BBIUYMCICHUIO BEeposTHOCTei». Pabora
BBITIOJTHSACTCS Ha CTAaHIAPTHOM JIHCTe popMaTa A4 OT PyKH, MaKCUMAITbHBIH 00beM paboThI — 2

cTp.
Kpurepuu oneHku
IIpuBenensl 4 moaxoga K BBIYMCICHUIO BeposiTHOcTed. Bce moaxoxel ajgexkBaTHO

MPOKOMMEHTHPOBaHBL. (1 6amr).
B npotuBHOM cirydae 0 6amios.

BEpOSITHOCTEH; AOMYyLISHUs, JIeKAllhue B OCHOBE JIMHEWHOW
PErpecCUOHHOM MOJIENH; MEPY KauecTBa ypaBHEHUS PErPecCUU
(ko3pduIKMEeHT  AeTEpMUHALIMM);  TIOKa3aTellb  TECHOTHI
KOPPEJSIMOHHON 3aBUCUMOCTH (K03(GHULUEHT KOPPEIALHN);
OCHOBHBIE TTOJIOKEHHS METOJ1a HaUMEeHbInX KBaaparoB (MHK),
cpolictBa oueHok MHK; nocnencTsus HapylmeHus JOITyHIEHAN
KIaCCUYECKOH MOJIENM JMHEHHON perpeccud, TecThl Ha
reTepOCKeIaCTHIHOCTb, ABTOKOPPEILILIHIO; MIOHSTHE
MYJIbTHUKOJUIMHEAPHOCTH, METOAbI €€ OOHapyXeHus U
YCTpaHEHHS; COCTABIAIONINE BPEMEHHOTO psia; YCIOBUS
UAESHTUGUIUPYEMOCTU CUCTEMBI OJTHOBPEMEHHBIX YPaBHEHUH.
VYmeer: paszpaborarb U 000CHOBaTh BapHaHTBI A((GEKTHBHBIX
XO3SHCTBEHHBIX pEIICHUN; IPUMEHATh 3KOHOMETPUUECKUE
MOJETH [yl HWCCIENOBAaHUS W OOOOLICHHS OSMIIMPUYECKHX
3aBUCUMOCTEH HKOHOMHYECKUX HePEMEHHBIX; JIaTh
9KOHOMHYECKYIO HUHTEPIPETAIHIO k03 pUIIHeHTOB
9KOHOMETPUYECKOH MOJIEIH; OIpPeAeiiTh GOpMy CBS3U MEXIY
3aBUCUMOM u O0O0BACHAIOUIMMU MIepEMEHHBIMU
SKOHOMETPUYECKOH  MOJENIH;  pPacCUUTHIBATH  YUCIIOBBIE
XapaKTepUCTHKH W (QYHKIUM paclpesiesieHus] CIy4ailHbIX
BEJIMUNH, TOYEYHBIE U HHTEPBaJbHbIE OLIEHKM IapaMeTpOB
CITlyJalfHbIX BEJIMYHMH; OLEHUTh TECHOTY M HAINPaBJICHHE CBS3U
MEXIy MEepeMEHHbIMH B  OSKOHOMETPUYECKOH  MOJelny;
MIPOHM3BOJUTE OLIEHKY MapaMeTPOB YpaBHEHUsS MHOXKECTBEHHOM
perpeccun; paccuntath Ha ocHoBe MHK koadduuueHTs
perpeccus, JOBEpPHUTENbHbIE HWHTEPBAIBl IS (DYHKIHUH
perpeccur U ee IapaMeTpoB, a TaKXKe aHAJIM3UPOBaTh MU
COZIePXKATENIBHO MHTEPIPETHPOBATh ITOJNyYeHHbIE PE3yJIbTaThl;
CTPOUTL Ha OCHOBC OIIMCAaHUA chyaunﬁ CTaHAAapTHBIC
9KOHOMETPHIECKHE MOJIEIIH, aHaIM3UPOBAThH u
COZEPXKATENIbHO MHTEPIPETHPOBAThH IOMY4YEHHbIE PE3yIbTaThl;
MIPOTHO3UPOBATh Ha OCHOBE CTAHIAPTHBIX YKOHOMETPHUYECKUX
Mozeneil IOBEeICHHE HKOHOMHMYECKHX areHTOB, pa3BUTHUE
9KOHOMHYECKHUX MPOIIECCOB U SBJICHNUI; OOHAPYKHBAThH SIBIICHNE
TETCPOCKETACTUIHOCTHU B JIMHEMHBIX PETPECCUOHHBIX MOICIIAX,
OLICHUTh IapaMeTpbl PErPECCHOHHONW MOJETH C IIOMOIIBIO

OMHK;  paccuuTblBaTh M  aHAIM3UPOBATh  YaCTHBIE
KOG (UIMEHTH  KOppEeNSLMY; OLEHHBAaTh PETPECCHI0  C
TIOMOIITBI0 (UKTUBHBIX [IEPEMEHHBIX; IIPOBOAUTD

JMHEapU3aIHIo MOJIENeH perpeccuu; MpOrHO3UPOBATh PA3BUTHE
PBIHKOB C HCIOJB30BAHHUEM 3KOHOMETPUUYECKUX Mopenei
OCYIIECTBIATh  OLEHKY  YINPaBIEHUCCKUX  PEIIeHUH ¢
UCIIOJIb30BAHUEM HKOHOMETPHYECKHX MOJENEH; HaXoJUTh
yYpaBHEHHE TpEHJAA JUId BPEMEHHOTO psiia M IPOBEPATH €ro
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3HAYMMOCTD; JaTh TOUCYHBIH M MHTEPBAIbHBIA IIPOTHO3BI IS
CpPEIHEr0 U UHAMBUYalbHOTO 3HaUeHUIl BpEMEHHOIO Psia;
MPOBECTH CIVIAKMBAaHHWE TPEHJA BPEMEHHOTO psAfa METOAOM
CKOJIB3AIIUX CPEIHUX; CTPOUTH U NPOBEPSTH HA aJeKBaTHOCTD
MOJIETIb aBTOPETPECCHOHHON YCIIOBHOU T'€T€POCKEIACTHIHOCTH
(ARCH); crpoutb U TpOBepsATb Ha  aJEKBaTHOCTb
aBTOPETPECCUOHHYIO MOJENb CKOIb3silel cpenHeir ARMA;
IIPOBOIUTH OIEHKY CHCTEMbI OTHOBPEMEHHBIX YPaBHEHHI.

KonrponbHoe Meponpustue 1o Pasneny

1

IIpumep 3ananus.

Pemute 3amauy Ha yMEeHHE pacCUUTHIBATH YHCIIOBBIE XapaKTEPUCTUKU CIydalHbIX BETMYUH
Kpurepuu oneHku

IIpaBuibHOE perieHue 3a1auu - 14 6awios. B mpotuBHOM cityyae 0 6ajuioB.

IIpomesKkyTOUHBII KOHTPOJIb

Texkymuii KOHTPOJb 10 pa3aenay «Teopus perpecCHOHHOTO AaHAJIM32)»

3 AynutopHas paborta

[Ipumep 3amanmns.

OTBeThTE HAa KOHTPOJIBHBIE BOIIPOCHI CEMHUHApa:

HazoBute 0CHOBHBIE 3a/1a41 PErPECCUOHHOIO aHAIN3a

HasoBure BUbI 3aBUCUMOCTEN MEXAY CIly4allHBIMU BEIMYHMHAMU

Kakue nonymieHus iexaT B OCHOBE JIMHEHHOH Moaenu?

Uro siBsieTcs Mepoit KauecTBa ypaBHEHUS perpeccuu’?

Kak MOXHO OIIEHUTh TECHOTY KOPPEJIIIMOHHOM 3aBUCUMOCTHU?

2.Pemmyre 3agady Ha yMeHHE OLICHUTh TECHOTY M HAIIPABJICHUE CBSI3U MEXKIY IIEPEMEHHBIMU B
HKOHOMETPUYECKOH MoJieH (TIPeACTaBICHbl HIDKE)

3.Pemmure TecT Ha 3HaHKHE KOPPEIALHMOHHON 3aBUCUMOCTH (IIPECTABIIEH HIDKE)

IIpumep 3ananus.

1.0TBeTbTE HA KOHTPOJIbHBIE BOIIPOCHI CEMHUHAPA:

1.1. Yro nmpexncrapiser coboi Kiraccuueckas HOpMalbHas JMHEHHAs MOJAENIb MHOXKECTBEHHOMH
perpeccuu

2. Pemute 3amauy Ha yMeHHE

- TIPUMEHSATh 3KOHOMETPHYECKHE MOMENH Ui HCCIENOBAHUS W OOOOIICHMS 3MITMPHYECKUX
3aBUCUMOCTEH YKOHOMHUYECKUX IIEPEMEHHBIX

-[IPOM3BOIUTH OLEHKY [IapaMETPOB YPaBHEHHSI MHOKECTBEHHON PErPECCUH

IIpumep 3ananus.

1.0TBeTbTE HA KOHTPOJIbHBIE BOIIPOCHI CEMHUHAPA:

1.B 4em 3akimodaercs METOl HAUMEHBIIINX KBaIpaToOB?

2. Hazosure cBoiictBa orienoxk MHK

Pemmre 3amauy Ha yMmeHue - paccumTaTth Ha ocHoBe MHK kos¢pdumuments perpeccun,
JIOBEPUTEIILHBIC MHTEPBABI I (QYHKIUH PETPECCHU U €¢ MapaMeTPOB, a TAKXKe aHATU3HPOBAThH
U COZIepKaTEIbHO MHTEPIIPETUPOBATH M10JIydEHHBIE PE3YJIbTATHI;

Pemure TecThl Ha 3HaHUE METOJ]a HAUMEHBILUX KBapaToB U cBOUCTB oneHok MHK

[Ipumep 3ananus.

1.0TBeTbTE HA KOHTPOJIbHBIE BOIIPOCH CEMHUHApA:

1.1 KakoBbl nmocnencTBusi UMEIOT HapyIIEHHs JONMYLIEHUH KJIACCMYECKOM Monenu JIMHEHHOU
perpeccun?

ITapHbIit  perpeccroHHBII ITokazarenn
perpeccun /Cp/

JluneiiHas MozielIb MHOKECTBEHHOM perpeccuu
Meton HanMeHbuX kBajaparoB (MHK)

CaoiictBa onieHok MHK

JluHeliHbIE perpecCHOHHbBIE MOJICNIU C TeTePOCKEJaCTUYHBIMU U

aHaJIn3. KaducCTBa

aBTOKOPPEIIIMOHHBIMU ~ ocTaTKamMH. OOOOLICHHBIH  METOJ
HanMeHbImX kBagpatoB (OMHK)
MybTHKOJIJICHUAPHOCTb. PerpeccuonHble Mozenu c

TIepEeMEHHON CTPYKTYPOM. QDUKTHUBHBIE MIepEMEHHBIE.
Henunelinbie Mo perpeccuy U UxX JUHEApU3aLus

OOpazoBaTenbHbIE PE3YJIBTATHI:

3HaeT: OCHOBHBIC TIOHATHSA, KaTeTOPUU M HMHCTPYMEHTHI
SKOHOMETPHKH; OTJIMYMS KIIACCHYECKOTO U  0aiileCOBCKOTO
I0JIX0/I0B K CTATUYECKOMY OLIEHUBAHUIO, IPUHIIUIIBI IPUHATUS U
peaiu3alMd  SKOHOMHYECKMX M YIPaBICHYECKUX pPEIICHUH;
YHCIIOBBIE  XAapPAaKTEePUCTHKH W (QYHKIMU  pacTpedeneHus
CIIy4ailHBIX BEJMYWH, TOYECYHBIC W HHTEPBAILHBIE OICHKU
[apaMeTpoB CIy4alHBIX BEIMYHMH; MOAXOJbl K BBIYHUCICHHIO
BEPOATHOCTEH; MOMYIIEHUs, JeXKallhe B OCHOBE JIMHEHHOU
pEerpeccCHOHHOI MOJeNt; Mepy KadecTBa ypaBHEHUS perpeccuu
(xo3dduureHT  JAeTEpMHUHAINH); MOKa3aTeNb  TECHOTHI
KOPPEISILIMOHHON 3aBUCHMOCTH (KOI((GHUIUESHT KOPPEISIHK);
OCHOBHBIE MOJIO’KEHUSI METOAa HauMeHbINX kBagpaToB (MHK),
cBoiictBa oreHok MHK; mocnenctBust HapylieHus TOMyIICHAN

KJIaCCUUECKOM MOJENU JIMHEWHOW perpeccuu, TecTbl Ha
reTepOCKeIaCTHIHOCTb, ABTOKOPPEIISAIHIO; HOHATHE
MYJIbTHKOJUIMHEAPHOCTH, MCETObI cc O6Hapy)KeHI/I$[ n
YCTPAHEHHS; COCTABIAIONIME BPEMEHHOTO psfa; yCIIOBUS
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2. Pemmre 3amady Ha yMeHHEe OOHApY)XHBATh SBICHHE I'€TEPOCKEJACTHIHOCTH B JIMHEHHBIX
PETPECCUOHHBIX MOJEIAX

Kpurepun ouenku

ITpaBuibHBIE OTBETHI HA BCE KOHTPOJBHBIE BOIIPOCH! CEMUHApA, NIPaBUIBHOE PELICHUE TECTa U
3anau -0.50amma. B nporuBHOM ciiydae 0 6asios.

IIpumep 3ananus.

Pemre 3agauy Ha yMEHHE - OLEHUTh IIapaMETPhbl PErpecCUOHHON Moenu ¢ noMouibio OMHK
Pemnre Tect Ha 3HaHME OOOOINECHHOW JWUHEWHOW MOJEIH MHOXKECTBEHHOH PpErpeccud u
0000111eHHOT0 MeTO0/1a HAUMEHBIINX KBaJpPaTOB.

Kpurepun ouenku

ITpaBubHBIE OTBETHI HA BCE KOHTPOJILHBIE BOIIPOCHI CEMUHApa, U IPABUIILHOE PELLIEHUE TECTOB U
3anay -0.50am10B. B npotuBHOM ciydae 0 0aos.

ITpumep 3ananus.

1.01BeTBTE Ha KOHTPOJIBHEIE BOIIPOCHI CEMUHApA!

1.1 YTo Takoe MyIbTHKOJUIMHEAPHOCTH?

1.2 Ha3oBuTe MeTOIbI €€ OOHAPYKECHHUS H YCTPAHCHHUS

1.3. Uro Takoe (hUKTUBHbIE IEPEMEHHBIE?

2. Pemute 3a1aun Ha yMeHne

- OLICHUBATb PErPECCUI0 C TIOMOIIbIO (PUKTUBHBIX IEPEMEHHBIX

- paccYUTaTh M AHATN3UPOBATH YACTHEIE KO3 (PHUIIMEHTHI KOPPEIAIN

Kpurepuu onieHku

IIpaBuabHBIE OTBETHI HA BCE KOHTPOJIbHBIE BOIPOCHI CEMHHAPA, M IPABUIILHOE PEIIEHUE 3a1a4
-0.5 6amra. B npoTuBHOM ciiydae 0 6aynos.

IIpumep 3amanus.

1. Pemure 3a1a4y Ha yMEHUE IPOBOJUTD JIMHEAPU3ALUIO MoJleNel perpeccun 2. Pemunte Tect Ha
3HaHUE HEJIMHEHHBIX MoJieTIel perpeccut (CM HIDKE)

Kpurepun onenku

IpaBuitbHBEIC OTBETHI Ha BOTIPOCH! TECTa H NIPaBIIIbHOE penreHne 3axaun -0.56amr. B npotusHOM
ciyuae 0 GaysoB.

CamocrostensHas paboTta
(ciennabHbIE 00s3aTeNbHbBIC

(bopmbr)

IIpumep 3amanus.

[aiite pa3BepHyTbIil 0TBeT Ha Bompoc: «Kakue 3agaun peraer NpUKIaAHON perpecCHOHHBIN
aHanms)?

IMuceMmenHas paboTa BBINOIHAETCA OT PYKH Ha JicTe A4, MaKCUMalbHbIH 00beM paboThl — 1 CTp.
Kpurepuu oneHku

1 3ajgaum, pelieHHMEM KOTOPBIX 3aHHUMAETCs MPUKIAJHOW PErpecCHOHHBIM aHalau3 BEpHO
OTHECEHbI K OJJHOMY U3 TPEX TUIIOB B COOTBETCTBHHU C pekoMeHanusMu AliBassna C.A. Teopus
BEpPOATHOCTH U npukiaaaHas cratuctuka.M.: IOHUTU-IIAHA,2010. 3agaum anexBaTHO
IIPOKOMMEHTUPOBAHBI U IPOMLIIOCTPUPOBAHBL IPUMEPAMU

(0,5 6ayutoB). B npoTuBHOM citydyae 0 Gaiwios.

[Ipumep 3ananus.

1. Pemure Tect Ha
MHO>KECTBEHHOU perpeccun
Kpurepuu oneHku
[TpaBunbHOe pemenue Tecta -0.5 6auia. B npotusHoM ciyuae 0 6amios.

3HAHUE KJIACCUYECKOM HOpMaJbHOM JIMHEWHOHW MOJAEIn

UICHTHOHUIIPYEMOCTH CHCTEMBI OJJHOBPEMEHHBIX YPaBHEHHUIH.
VYmeer: pa3paborath U 00OCHOBAaTh BapHAHThI 3(P(HEKTUBHBIX
XO3SHMCTBEHHBIX DEIICHUH; IPHUMEHATb SKOHOMETPHYECKUE
MOJENM A HCCIENOBaHUS M OOOOLIEHUs OSMIUPUUECKUX
3aBUCUMOCTEN SKOHOMHYECKUX HEPEMEHHBIX; JaTh
SKOHOMHYECKYIO UHTEPIIPETALUIO k03¢ bHULUEHTOB
9KOHOMETPUYECKON MOAENU; ONPEAeATh GOPMY CBSA3U MEXKIY
3aBUCUMOM u OOBSACHSIOMUMHA HEpEMEHHBIMU
SKOHOMETPUYECKOH  MOJENM;  PAacCUUTHIBATh  YMCIIOBBIE
XapaKTepUCTHKH W (QYHKIUH PACTIpENeNieHHs CIydaifHbIX
BEJIMUUH, TOYEUHBIE U HHTEPBAJbHbBIE OLECHKU IapaMeTpOB
CIly4allHBIX BEJIMYUH; OLEHUTHh TECHOTY U HANpaBICHHE CBA3U
MEXJIY TEpEMEHHBIMH B  DKOHOMETPHYECKOH  MOJEIH;
IIPOM3BOJUTE OLEHKY IIapaMeTPOB YpPaBHEHHsS MHOKECTBEHHOM
perpeccun; paccuurath Ha ocHoBe MHK ko3 dunmenTs
perpeccuy, JOBEpPHTENbHBIE HHTEpBANbl AT (PYHKIHH
perpeccu ¥ €€ MapaMeTpoB, a TakXkKe aHaJIM3UpOBaTh H
COZIEPKATENBHO HMHTEPIPETUPOBATh IIOJYYEHHBIE DPE3yJbTaThl;
CTPOMTh Ha OCHOBE OIHUCAaHUS CUTyalMd CTaHIApTHBIE
SKOHOMETPUYECKHE MOJEIH, aHAIU3UPOBATh U COAEPIKATEIBHO
MHTEPIIPETUPOBATh MOJIYYEHHBIE PE3YIbTaThl; IPOTHO3UPOBATH
Ha OCHOBE CTaHIAPTHBIX SKOHOMETPUYECKUX  MoOenei
NOBEJICHUE PIKOHOMUYECKUX areHTOB, Pa3BUTHE SKOHOMUYECKUX
IIPOLIECCOB u SIBTICHHH; 0OHApYKUBAThH SIBJICHUE
TeTEPOCKEIaCTUYHOCTU B JIMHEHHBIX PErPECCHOHHBIX MOJEIAX;
OLEHUTh MapaMeTpbl PErPECCHOHHOM MOJEIM C IOMOIBIO
OMHK;  paccuutblBaTb U  aHAJIM3UPOBATh  YAaCTHBIC
KO3((QUIMEHTEl  KOppENAIllM; OIEHHWBATH PETPECCHI0  C
HOMOIIBIO (PUKTUBHBIX IEPEMEHHBIX; IPOBOJUTH JIUHEAPU3ALIHIO
MoJeell Pperpeccuy; INPOrHO3UPOBATh PA3BUTHE DPBHIHKOB C
UCIIOJIb30BAHUEM JKOHOMETPUYECKUX MOJENEH OCYIECTBIATh
OLEHKY YIpaBICHYECKUX PEHICHUH C  HCIOJIb30BAHUEM
SKOHOMETPUYECKUX MOJENIEH; HaXOUThb YpaBHEHHE TPEHA AT
BPEMEHHOTI'O Psiia U IIPOBEPSTH €r0 3HAUUMOCTD; JaTh TOUCUHBIH
U MHTEPBAIBHBIA IPOTHO3BI ISl CPEAHETO M MHIMBUAYAIBHOTO
3Ha4eHUIl BpEMEHHOTI0 PAfIa;

IIPOBECTH CIVIA)KUBAHUE TPEHJa BPEMEHHOIO psfa METOIOM
CKOJIB3SIIIUX CPEIHUX; CTPOUTh U MPOBEPATh HAa aJE€KBATHOCTH
MOJ€b aBTOPErPECCUOHHON YCIOBHOH I€TepPOCKENaCTUYHOCTH
(ARCH); cTtpoutb ¥  IpoBepsATh Ha  aJeKBaTHOCTb
aBTOPErPECCHOHHYI0O MOJENb CKoyb3simel cpenHeit ARMA;
HPOBOJUTH OLIEHKY CHCTEMBI OTHOBPEMEHHBIX YPAaBHEHHH.
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[Ipumep 3amanus.

Pemmth 3aauy Ha yMeHHe - paccuutaTh Ha ocHoBe MHK mapameTpsl ypaBHEHHsI perpeccuu,
aHAJIM3UPOBATh U COJIEPHKATEIBHO HHTEPIIPETUPOBATh MOJIYUYE€HHbIE PE3YIbTaThl;

Kpurepuu oneHku

[IpaBunbHOE perieHue 3anauu -1 6awt. B mporuBHOM ciiydae 0 6asioB.

IIpumep 3ananus.

Pemutsk 3ajauy Ha yMeHUE - 00HAPYKUBATh SBIECHUE I€TEPOCKEAACTUUHOCTH B TMHEHHBIX
PEerpecCUOHHbBIX MOJEIAX

Kpurepuu oneHku

[IpaBunbHOE peleHue 3anauu - 1,5 danna.

B nporusHoM ciyuae 0 6anios.

[Ipumep 3amanmns.

Hanumire pa3BepHyThIi OTBET Ha TeMy: B ueM cocTout cyTh 00001IEHHOI perpeccCHOHHON
MOJIeNnn

ITuceMenHas paboTa BEINOIHSACTCS OT PyKH Ha nucte A4. MakcumanbHbIi 00beM padoTsl 1 cTp.
Kpurepun ouenku

1. IIpencraBnensl 00001IEHHAS U KJIACCHYECKast MOJICII MHOKECTBEHHON perpeccuu
2.IIpuBeneHsl BCe MPENNOCHUIKH Il MHO)KECTBEHHOTO PEIrPECCHOHHOTO aHaIHM3a IS
KJIacCU4YeCKON U 0000IIeHHOM JIMHEHHOH Moaenu

3.IIpoBeneHo cpaBHEHHE BUAOB KOBAPHAIMOHHBIX MAaTPHII KIIACCHIECKON 1 0000meHHOH
MOJIETH

4.CaenaH npaBWIBHBIN BBIBOJ B OTIIHYHSIX.

(0,5 6anna.) B nporuaOM citydae 0 6aiios.

IIpumep 3amanus.

Hanummre pa3BepHyThIH 0TBET Ha TeMy «Kak MOXKHO OOHapyXKUTh MYJIbTHKOJUINHEAPHOCTH?»
ITrceMenHast paboTa BEIOJHSASTCS OT PYKH Ha Jiucte A4.

MakcumanbHblit 00beM paboTH! 2 CTp.

Kpurepun onenku

1. PackpbITa TEpMUHOJIOTHS BOIIpOCa

2. Yka3aHbl IOCIEACTBUS MYJIbTHKOIIIMHEAPHOCTH

3. Yka3aHbl BUIbI MyJIbTUKOIIMHEAPHOCTH

[Ipencraiensl He MeHee 4 IBPUCTUIECKUX MTOIXO/I0B 10 €€ BBIBICHHIO C a/IeKBaTHBIMU
KOMMEHTapHAMH

IIpemtoxeHsl (He MEHEe 2) METOIOB YCTPAHCHHSI I YMEHbIIeHHs 3Toro siByieHus. (0,5 6ana)
B nporusHOM ciyuae 0 6anios.

[Tpumep 3ananus.

1.ITonroToBTHTE Pa3BEPHYTHINM OTBET HA TeMY: «HennHelHbIe MOJIeNn perpeccum
ITuceMmenHas paboTa BEIMOTHACTCS OT PyKH Ha nucte A4. MakcumanbHbIH 00beM padoTs! 1 cTp.
Kpurepun onenku

VYka3aH TecT Ha MPOBEPKY aJICKBATHOCTU JIMHEHHON MOJIETN aHATN3UPYEMbIM JaHHBIM
[IpuBenensl npumeps! (He MEHEE 2) HEMHEHHBIX MOJIENIEH.

IMpenctaBnens! (He MeHee 2) MOAXOABI AJISL OLIEHKHM IapaMeTpoB HeMMHEHHBIX Mozeneil (0,5
6ama) B nporusHoM ciiydae 0 6ayuios.

CamocrosiTenbHas paboTta

[Tpumep 3ananus.
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(crienrasibHbBIC (OPMBI HA
BBIOOD)

[aiite pa3BepHYTHIN OTBET Ha BOmpoc: «B "eM pa3HHIla MEXIy perpeccuell U Koppessimuei»?
ITuceMmeHHas paboTa BBINOIHAETCA OT PYKU Ha JiucTe A4, MakCUMalbHbIH 00beM paboThl — 1 CTp.
Kpurepun ouenku

BepHo yka3aHbl He MeHee JBYX CYIIECTBEHHBIX pasiuumii ¢ mwutoctpanmeil npumepos. (0.5
Oamna).

B nporusHoM ciyuae 0 6annoB

IIpumep 3ananus.

Pemmre 3amady Ha yMeHME IIPOM3BOAUTH OLICHKY IapaMETPOB yPaBHEHHS MHO>KECTBEHHOMH
perpeccun

Kpurepun ouenku

ITpaBunbHOE pemenue 3agaqu - 0,56amna. B npotusHoM cirydae 0 Gamios.

[Ipumep 3amanmns.

Pemmnth 3amauy Ha ymeHue - paccuuTath Ha ocHoBe MHK mapameTpbl ypaBHEHHUS perpeccum,
aHaJIM3UPOBATh U COJEPIKATEIBHO HHTEPIIPETHPOBATD II0JIy4EHHbIE PE3YIIbTATHL;

Kpurepuu oreHku

[IpaBunbHOE pemenue 3agaun - 1 6amr. B npotuBHOM cirydae 0 6amioB.

ITpumep 3ananus.

PemmTh 3agady Ha yMmeHHE OOHApYKHBATh SBJICHHE TETEPOCKEIACTHYHOCTH B JIMHEHHBIX
PETPECCHOHHBIX MOJETISIX

Kpurepun ouenku

IMpaBunbHOE pemenue 3anauu - 0,5 6amna. B nporusHOM ciyuae 0 6anioB

[Ipumep 3amanmns.

Pemuts 3ajauy Ha yMEHHE - OLCHUTD

TapaMeTpsl PerpecCuoHHO Moenu ¢ momomnisio OMHK

Kpurepun onenku

IMpaBumbHOE pemrerue 3ana4n - 0,5 6amna. B nmporusHOM cirydae 0 6amios.

IIpumep 3ananus.

PemmTh 3amady Ha yMEHHE OLCHMBATH PErPECCHIO C IOMOIIBIO (DHKTHBHBIX MEpPEMEHHBIX
Kpurepun onenku

IMpaBumbHOE pemrerne 3anaun -0,5 6amna. B npotueHOM caydae 0 6amios.

IIpumep 3ananus.

IpuBenuTe K IMHEHHOMY BHIY JOTapH()MHUIECKYIO U CTETICHHYIO (DyHKIIUH.

IMuceMenHas paboTa BEINOIHACTCS OT PyKH Ha nucte A4. MakcumanbHbIi 00beM padoTsl 1 cTp.
Kpurepuu oneHku

OyHKIMM IPUBEACHBI K TUHEHHOMY BUIY BepHO (0,5 6amioB).

B nporusHOM ciyuae 0 6anios.

KonTtponbHOE MeponpusiTHe 1o pa3aeny

[Tpumep 3ananus

PemmtTh 3a1a9y Ha yMeHHe:

-CTPONTh Ha OCHOBE OITHCAHUS CHTyalllii CTaHAAPTHBIC SKOHOMETPHYECKHE MOJEIH,
AHAIM3MPOBATL M COJAEPIXKATENbHO  MHTEPIPETUPOBATL  IOJYYEHHBLIE  PE3YJIbTATHI,
-IPOTHO3MPOBATh HAa OCHOBE CTAHJAPTHBIX OSKOHOMETPHYECKHX MOJeNneil IoBeleHHUe
OKOHOMHYECCKUX ar¢HTOB, Pa3BUTUEC DKOHOMHUYCCKUX ITPOILCCCOB U SIBJICHUM

Kputepuu oreHkn

[TpaBunbHOE pemenue 3anauu -38 6aut. B nporusBHOM ciyuae 0 6anios.

YmMmeTs:

- CTPOMTBH Ha OCHOBE OIIMCAHUS CUTYallUi CTaHJapTHbIC

SKOHOMETPHYECKHE MOJEIH, aHATU3UPOBATh U

COJIepIKaTEeNbHO UHTEPIPETUPOBATH MOIYYEHHBIE PE3YIbTaThI;

-IIPOTHO3UPOBATh Ha OCHOBE CTaHIAPTHBIX

SKOHOMETPHUYECKUX Mojiesiel moBeieHue
9KOHOMHMYECKHX areHTOB, Pa3BUTHE SKOHOMHYECKHX

MIPOIIECCOB U SIBICHUH;
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TIpoMeKyTOYHBII KOHTPOJIb

Texkymmii KOHTPOJIb 1o pa3aeiy «IIpakTHyeckoe IPUMeHEHNE PerpecCHOHHBIX MOIeIei»

10 AynmutopHas pabora

[Ipumep 3amanus.

1.Pemute 3a1auy Ha yMeHHE - HAXOJUTh YPaBHEHUE TPEH/a JUI BPEMEHHOT'O psijia U MPOBEPATh
€ro 3Ha4MMOCTh 2. Pemure TecT Ha 3HaHHE BPEMEHHOTI'O Psia U €0 COCTABIIAIOIINX

Kpurepun onenku

[IpaBunbHBIC OTBETHI HA TECTHI U MTPABUIIBHOE pellcHHE 3a1auu -10am1. B npoTuBHOM ciydae 0
0asoB.

[Ipumep 3amanus.

1.0TBeThTE Ha KOHTPOJILHBIE BOIIPOCHI CEMHHApA!

1.1 JlaiiTe XapakTepUCTUKY CTAI[HOHAPHBIX BPEMEHHBIX PSIIOB?

1.2. Kakune nmuHeitHBIE MOJENN UCTIONB3YIOTCS IS aHAIM3a BPEMEHHBIX PAI0B?

1.3 HazoBuTe HenMHEITHbIE MOJIENIN BPEMEHHOTO psia?

2. Pemmre 3amady Ha yMEHHE CTPOMTb M IPOBEPATh Ha aJE€KBaTHOCTH
aBTOPErpecCHOHHOM ycioBHOM rerepockenactuaHoctd (ARCH)

Kpurepun ouenku

[IpaBunbHOE pelieHHe 3a/laud W MPaBUJIbHBIE OTBETHI Ha KOHTPOJBHBIE BOIPOCHI CEMUHapa
-16am1. B mpotuBHOM citydae 0 Gayuios.

ITpumep 3ananus.

1.1. Yto npencrasinsieT coboii cucTeMa 0THOBPEMEHHBIX YpaBHEHHN?

1.2 HazoBuTE MHCTPYMEHTHI aHAJIN3a CHCTEM OJIHOBPEMEHHBIX ypaBHEHUI

2. PemuTe 3a7auy Ha yMEHHE TPOBOJIUTDH OLIEHKY CHCTEMBI OJJTHOBPEMEHHBIX YpPaBHEHUI
Kpurepuu ouenku

[IpaBuibHBIE OTBETH HA BCE KOHTPOJILHBIE BOIIPOCHI CEMUHAPA, U MPAaBHIIBHOE PELICHUE 33/1a4H
-16ayu1. B npotuBHOM ciydae 0 6asos.

MOICIb

CamocrostensHas paboTta
(ciennaibHbIe 00s3aTeNbHbBIC

(bopmbr)

IIpumep 3amanus.

Hanummre pa3BepHyThIi 0TBET Ha TeMy: «BpemenHble psiab» [TucbMenHas paboTa BBINOIHAETCS
OT pyKkH Ha jucte A4. MakcumanbHbIi 00beM paboTel 3 crp. Kputepun oieHkH (BBITIOJHEHHE
kpurepues 1 6aun)

1. Tano omnpeneneHue BpeMEHHOIO psiia

2. YkazaHbl 00J1aCTH NPaKTUYECKOT0 IPUMEHEHUSI BpDEMEHHOTO psijia (He MeHee 2)

3. BereneHs! OCHOBHBIE COCTABIIAIONINE BPEMEHHOTO psina (Bce 4)

IIpumep 3ananus.

Hanummre pa3BepHyThIil OTBET HA TEMY

«Kakum 00pa3oM CTpPOHUTCS aBTOPETPECCHOHHAS MOAENb CKOMb3simied cpeaneir ARMA»?
[TucbmeHHas paboTa BBINOJIHACTCSA OT PYyKH Ha jicte A4. MakcuManbHbIi 00beM paboTsl 3 cTp.
Kpurepuu orieHkH (BBIIOJIHEHHE KpUTEpHUeB 1 Gasw)

1. TlepeunciaeHsl Tpu 3Tana nocTpoeHus Moxenu (noaxon bokca-JxeHkuHca)

2. Yka3aHo Kak npousBoautcs uaeHtudukanus mogenu ARMA

3. Jlana xapakTepHCTHKa HH(OPMAIIMOHHBIM KpuTepusM Akanke, llIBapra, XenHana-Kynnna

4. YKa3aHO KaK IPOU3BOIUTCS OLIEHKA MOJEIU

IIpumep 3amanus.

Pemyre TecThl Ha 3HAaHUE CTPYKTYPHOH (DOPMBI CHCTEMbI OTHOBPEMEHHBIX ypaBHeHUH Kpurepun

OIICHKH (BBINOJIHEHHE -1 Oa)

XapaKTEepPUCTUKH BPEMEHHBIX PS/IOB

Mogeny cTanMOHAapHBIX U HECTALIMOHAPHBIX BPEMEHHBIX PAZOB,
UX KJaccupuKaIms

CucremMa JIMHEHHBIX OJHOBPEMEHHBIX ypaBHeHHH. KocBeHHBIH,
JBYXIIATOBbIH U TPEXIIATrOBbIH METOJ, HAMMEHBIINX KBaPaTOB

O0pazoBaTenbHBIE PE3YIIBTATHI:

3HaeT: OCHOBHBIC IIOHATHS, KAaTErOpUM M HHCTPYMEHTHI
9KOHOMETPHKH; OTIMYUS KIACCHYECKOro U  0alecoBCKOro
MI0JIX0/I0B K CTATHYECKOMY OLICHUBAHHIO, IPUHIIUIIBI IPUHATHUS U
peaiu3alMd 3KOHOMHYECKHX U YNPAaBJICHYECKUX PELICHHH;
YHCIIOBbIE  XAapaKTEPUCTUKH M (GYHKIHH  paclpeleeHus
CIly4ailHbIX BEJIMYMH, TOYEYHBIE M HHTEPBAIbHBIC OLCHKH
[1apaMeTpoB CIIyYalHBIX BEJIUYMH; IOAXOABI K BBIYHUCICHHUIO
BEPOSTHOCTEH; JOMYLICHHs, JIeXallie B OCHOBE JIMHEHHOH
pPerpeccCHOHHON MOJeNH; Mepy KauecTBa ypaBHEHHUS perpeccuu
(xo3puureHT  JeTepMUHALINN); MoKa3aTenb  TECHOTHI
KOPPENSAIMOHHON 3aBUCUMOCTH (KO3 PHUIUEHT KOpPPEISINN);
OCHOBHBIE TOJIOKEHHSI METO/]a HauMeHbIIuX kBaaparoB (MHK),
cBoiictBa oneHok MHK; mocnencTBust HapyImeHUs IOMYIICHUHA

KJIACCUYECKOW MOJeNM JIMHEHHOH perpeccu, TECTbl Ha
TeTepOCKeaCTHIHOCTb, ABTOKOPPEIISAIHIO; HOHATHE
MYJbTHKOJUIMHEAPHOCTH, MCTO/AbI cc O6Hapy)K€HI/Iﬂ n

YCTpaHEHHS; COCTABJAIONIME BPEMEHHOTO pSla; YCIOBHS
UICHTU(DHUIMPYEMOCTH CUCTEMBI OJTHOBPEMEHHBIX YPaBHECHHH.

VYmeer: pa3paboTath U 00OOCHOBATH BapHaHTBI IPPEKTUBHBIX
XO34HCTBEHHBIX PELICHUH; MPUMEHATh 3KOHOMETPUYECKUE
MOJETH Uil WCCIENOBaHWA W OOOOMICHHS AMITUPUYECKUX
3aBHCHMOCTEI KOHOMHYECKHX HEePEMEHHBIX; JaTh
9KOHOMHYECKYIO MHTEPIPETALHIO K03 PULIHECHTOB
9KOHOMETPHUYECKON MOJEINH; ONPEneNsiTh GOPMY CBSI3H MEXIY
3aBUCHMO¥t u OOBSCHSIOIIUMHA TIepeMEHHBIMHU
9KOHOMETPUYECKOW  MOJCIH;  PACCUMTBHIBATH  YHCIIOBBIC
XapaKTepUCTHKH W  (QYHKIUM paclpeleNieHus] CIydailHbIX
BEJIMYMH, TOYCYHBIC M HWHTCPBAIbHBIC OLICHKH IapaMeTpOB
CITy4allHbIX BEJHMYHH, OLIEHHTh TECHOTY W HAIPABJICHHE CBS3H
MEXIy HCPEeMEHHBIMH B  JKOHOMETPHUYCCKOH  MOICIH;
MIPOHM3BOJUT OLIEHKY MapaMeTPOB YpaBHEHHs MHOXXECTBEHHOM
perpeccun; paccuntath Ha ocHoBe MHK koaddummeHThI
perpeccu, JOBEPUTEIbHbIC HHTSPBAIBI 1711 QYHKIMH Perpeccun
7 ee MapaMeTpoB, a TAaKKe AHAIM3HPOBATH W COAEPKATEIHHO
HMHTEPIPETUPOBATh IOJYYCHHBIC Ppe3yJbTaThl; CTPOUTH Ha
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CamocrositenbHas pabora
(crenmanibHbIe HOPMBI Ha BHIOOD)

[Ipumep 3amanus.

Hanummure pa3BepHyThI OTBET Ha TeMy: «AHajM3 BPEeMEHHBIX psnoB» IluceMeHHas paboTa
BBITIONHSIETCS OT PyKH Ha jucte A4.

MaxkcumanbHblil 00beM paboTs! 1 cTp.

Kpurtepuu otieHkH (BBITIOJIHEHHE KpUTEpHEB 1 0a)

1.IIpuBeneHs! (He MeHee 4) ATarbl aHAJIM3a BPEMEHHBIX PSIJIOB

2.Yka3aHbl (He MEHee 2) MeTO/bl aHaJIu3a BPEMEHHBIX PAI0B

[Ipumep 3amanms. Hamummre pasBepHyTHIH O0TBeT Ha TeMy «HecrannoHapHble BpeMeHHBIE
psnbD» IlucbMeHHas paboTa BBIIONIHIETCS OT pyKH Ha jiucte A4. MakcuMaibHbli 00beM paboTh
3 crp.

Kpurepuu onieHkH (BBIIOJIHEHUE KpUTepueB 1 Oaia)

1.IIpuBeeHbI OCHOBHEIE THITHI HECTAIIIOHAPHBIX BPEMEHHBIX PSIOB (HEe MeHee2)

2.Yka3aHbl CIOCOOBI MPUBEJCHUSI HECTALIMOHAPHBIX BPEMEHHBIX PAAOB K CTAllMOHApHBIM (HE
MeHee 2)

3. Yka3zaHo Ha3HaueHue Tecta Juku-Dymepa A aHaIM3a HECTAlIMOHAPHBIX BPEMEHHBIX PSJIOB
[Ipumep 3ananmns.

Pemmre TecThl Ha 3HAHUE IPUBEICHHONH (OPMBI CUCTEMBI OJHOBPEMEHHBIX YPaBHEHUM
Kpurepun onenku [IpaBuibHOe BinosHeHHE 1 Oann

OCHOBE OIIMCaHUs CUTyalludl CTaHIApTHbIE 3KOHOMETPHUUECKHE
MOJIeJIM, aHAIM3UPOBATh M COJEPKATEIBHO HHTEPIPETHPOBATH
NIOJlydeHHBbIE  PE3yNbTaTbl; IPOTHO3MPOBaTh Ha  OCHOBE
CTaHIAPTHBIX  DKOHOMETPUYECKHMX  MOJeNIe  TIOBeIeHUE
9KOHOMMYECKHMX areHTOB, Pa3BUTHE YKOHOMHYECKHX IIPOIIECCOB
U sABIICHUH; OOHApY>KUBATh SIBIICHHE T'eTEPOCKENACTHYHOCTH B
JIMHEHHBIX PErPECCHOHHBIX MOJEINAX; OLEHHUTh IapaMeTphl
perpeccuonHoit monenmu ¢ nomomrsio OMHK; paccunteiBath 1
aHAJIM3MPOBATh  YacTHblE  KOA(QGUIMEHTHl  KOPPEJSLUY;
OLICHUBATh PETPEeCcCHIO C MOMOLIbI0O (DUKTHBHBIX HNEPEMEHHBIX;
TIPOBOJIUTH JTHHEapU3aIUIo Mozieneit perpeccun;
NIPOTHO3MPOBAaTh  Pa3BUTHE PBIHKOB C  HCIIOJIb30BaHHEM
9KOHOMETPUYECKHX Mozenen OCYILIECTBIISITh OLICHKY
YIpaBJIEHUYECKUX pereHui c HCTIOJIb30BaHUEM
SKOHOMETPHYECKHUX MOJIeIIeil; HAXOIUTh ypaBHEHUE TPEHIA IS
BPEMEHHOT0 PsAZia ¥ IPOBEPATH €r0 3HAYMMOCTD; 1aTh TOYSYHBII
Y MHTEPBAIBHBIA MPOTHO3BI JUISL CPETHETO U HHIMBHYaTbHOTO
3HaYEHUI BpEMEHHOTO Psi/ia;

NPOBECTH CIVIAXXMBAHUE TPEHJA BPEMEHHOTO psga METOJIOM
CKOJIB3AIIUX CPEAHUX; CTPOUTh U IPOBEPSTh HA a/eKBAaTHOCTD
MOJZIENIb aBTOPErPECCHOHHOI YCIIOBHOH IeTepOCKENaCTUYHOCTH
(ARCH); crtpoutp ® TIpOBepsATh HAa  aJIeKBAaTHOCTH
ABTOPErPECCHOHHYI0O MOJENb CKoab3dAuiel cpenneit ARMA;
IIPOBOJIUTDH OLIEHKY CHCTEMbI OJJHOBPEMEHHBIX YPaBHCHHH.

KonrponbHoe MeponpusaTHe 10 pa3aeny

IIpumep 3ananus.
1.Pemmnts 3aga4y Ha yMeHHUE
- JaTb TOYEYHbII U MHTEPBAJIbHBIN MPOTHO3BI [UIsl CPEAHETO U UHIUBHyaIbHOTO 3HAYEHUI
BPEMEHHOI0 psiia
- IPOBECTHU CIVIaXKMBAaHUE TPEHAA BPEMEHHOTO Psiia METOJIOM CKOJIb3SIIUX CPEAHUX

Kpurepun onenku
IMpaBuitbHOE pelreHne 3a1a4un 1 padoTsl - 21 6amios. B mpotuBHOM cirydae 0 6ayios.
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