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INosicHuTENbHAS 3aIKCKa

@onp oneHouHblx cpeactB (manee — POC) Uil NPOMEKYTOUHOU aTTecTalUM IO JMCLUIUIMHE «OKOHOMETPHKA
pa3paboTaH B COOTBETCTBHU C TPeOOBaHUSAMH (ellepalbHOTO TOCYAAPCTBEHHOTO 00pa30BATENBbHOIO CTaHIAPTa BBICHIETO
o0pazoBaHus — OakajgaBpuaT 110 HanpaBiIeHUIO NoAroToBkH 38.03.01 DxoHOMHUKa, yTBEP:KAESHHOIO IIpUKa3oM MuHHCTEpCcTBa
oOpazoBanuss U Hayku Poccuiickoii ®enepannu ot «12» aBrycra 2020 r. Ne 954; (3apeructpupoBan MHHHUCTEPCTBOM
tocturuu Poccuiickoil @eneparuu 25 aBrycra 2020 r., peructpaiuoHHbiid Ne 59425), ¢ u3MeHEeHHEM, BHECEHHBIM IIPUKA30M
MunucTepcTBa HayKd M BbIciiero odpasoBanus Poccuiickoit ®enepanuu ot 26 Hos0ps 2020 r. Ne 1456 (3apeructpupoBaH
MunucrepctBoM toctuuuu  Poccuiickoit ®enepaumn 27 wmas 2021 1., peructpanmonsHelid Ne 63650), ocHOBHOI
npodecCHOHAILHONW 00pa30BaTeNIbHON MpOrpamMMoi mo HampaeieHuto nmoarotoBku 38.03.01 DkoHOMHKa, HANPABICHHOCTh
(mpodunb): «DUHAHCHI U KpPEeauT», ¢ ydeToM TpeboBaHuil mpodeccuoHanbHbIX cranfaproB 08.006 "CnenumamucT Mo
BHYTPEHHEMY KOHTPOIIO (BHYTPEHHHIT KOHTpOJIep)", YTBEpKICHHBINA PUKa30M MUHHUCTEPCTBA TPYIa M COLMAIBLHON 3aIIUThI
Poccuiickoit @epepanuu ot 22 HosOps 2022 r. Ne731n (3aperucrpupoBaH MuHucTepcTBOM Ioctuluu Poccuiickoit
Oeneparu 22 nekadps 2022 r., peructpannonssiid Ne 71783), 08.008 "Crnennanuct mo ¢uHAHCOBOMY KOHCYJIBTHPOBAHUIO",
YTBEpKJCHHBII NpukazoM MunucTepcTBa TpyAa U coluanbHOl 3amuThl Poccuiickoil @enepanuu ot 19 mapra 2015 1. Ne
1671 (3apeructpupoBad MunuctepcTBoM roctuiinu Poccuiickoit ®enepanuu 9 anpens 2015 r., peructpanmonssiid Ne 36805),
08.015 "Cneuuanuct mo KOpIOpaTUBHOMY KPEJUTOBAHMIO", YTBEPXKICHHBII IpuKa3oM MuHHCTEpCTBa TPyAa U COLUAIBHOM
3amuThl Poccuiickoit @enepanun ot 9 oktadps 2018 r. Ne 626H (3aperucTpupoBaH MUHHCTEPCTBOM OCTUIMH Poccuiickoit
Denepanuu 30 okr0ps 2018 r., perucrpanuonuslil Ne 52572).

Henp ®OC a5 1pOMEKYTOUHON aTTECTAIMH — YCTaHOBJICHHE YPOBHsI COPMHUPOBAHHOCTH KOMIIETSHIIUH:
HanmenoBanue KoMIIeTeHIINN Ko xomnerennnun
CriocobeH ocyIecTBIsATh cOOp, 00pabOTKY M CTATHCTHYCCKHI aHamu3 naHHbIX, | OITK-2
HEO0XOIMMBIX JIJIsl pEIICHHs IOCTABJICHHBIX SKOHOMHYECKHX 3a/1a4

3amaun O@OC 11t IPOMEKYTOUHON ATTECTAIMK - KOHTPOJIb KAYeCTBA U YPOBHS JOCTHKCHHUS PE3YJIbTATOB OOYUCHHUS 110
(hopMHpyeMBIM B COOTBETCTBUH C y4€OHBIM IJIAHOM KOMIICTCHIIUSM:

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

OIIK-2.3 Hcnonp3yeT dJKOHOMETPHIECKUE MOAEIH MPH PEIICHHH SKOHOMIYECKUX 3a]1a9

3HaeT: OCHOBHBIE IIOHSTHUS, KATETOPUHM M WHCTPYMEHTHI HSKOHOMETPHKH; OTIMYMS KIACCHYECKOro W 0OalecOBCKOTro
MIOJIXOJIOB K CTAaTUYECKOMY OLICHMBAHHIO, IPUHIUIIBI IPUHIATUSA U PeaTn3alii SKOHOMHYECKHX U YIIPABICHYECKUX PEIICHHIH;
YHCJIOBBIE XAPAKTEPUCTUKH W (YHKIUU pPACHpPEACICHUS  CIyY4alHBIX BEJIMYHH, TOYEYHBIE W HWHTEPBAJbHBIC OICHKH
[apaMeTpoB CIy4alHBIX BEJIHYMH; MOIXOJbl K BBIYMCICHHUIO BEPOATHOCTEH; NOIYLICHHUS, JEXKallle B OCHOBE JIMHEHHON
PErpecCHOHHOIl Mozenu; Mepy KadecTBa YpaBHEHHsS perpeccud (Kod(pQHIHMEHT NeTepMUHAIMHN); II0Ka3aTellb TECHOTHI
KOPPEJIIIMOHHOI 3aBUCHMOCTH (KOX()(UIIMEHT KOPpENsIuny); OCHOBHBIE MOJOKEHUS MEeTO/Ja HaUMEHBLINX KBaJpaToB
(MHK), cBoiictBa onenok MHK; nocnencTBus HapyIieHHUs JONYIIEHHH KIaCCHYECKONH MOJIENIN JIMHEHHOI perpeccuu, TeCThl
Ha TeTepOCKeNaCTUYHOCTh, aBTOKOPPEIALHIO; MOHITHE MYJIbTUKOJUTMHEAPHOCTH, METOIBI €€ OOHAPYKEHUSI U YCTPAaHEHHUS;
COCTABJISIIOIINE BPEMEHHOTO PAJIa; YCIOBUS HIECHTU(UIIMPYEMOCTH CUCTEMBI OJTHOBPEMEHHBIX YPaBHEHHH.

VYMmeet: pa3paboTaTh H 000CHOBATH BapHaHTHI 2P (HEKTHBHBIX XO3SMCTBEHHBIX PENICHHI; NPUMEHITh YKOHOMETPUIECKHE
MOJENU JJIsl  HMCCIENOBaHMS M OO0OOIICHUS OSMIUPUYECKUX 3aBHCUMOCTCH HSKOHOMHMYECKHX TIEPEMEHHBIX; JaTh
9KOHOMHYECKYI0O HWHTEpIpPETalHi0 KOI(PPHUIIMEHTOB SKOHOMETPHYECKOW MOJENH; ONpenesaTh (GopMy CBSI3H MEXIy
3aBUCHUMOM U OGT)SICH?I}OHLI/IMI/I TNCPEMEHHBIMU 3KOHOMCTpH'{CCKOﬁ MOJC/IH; pacCUUTBIBATh YUCJIOBBIC XapPAKTCPHUCTHUKHU U
GyHKIMU pacnpenesieHns] CIyYaiHbIX BEJMYMH, TOYECYHBIE M HHTEPBAJbHBIE OIIEHKH NapaMeTpoOB CIYYaHHBIX BEIHYHH;
OLCHUTb TCECHOTY W HAIpPABJICHUC CBA3U MCXKAY NEPEMCHHBIMU B 3KOHOMCTpH'{CCKOI>’I MOJCIH; MNPOU3BOAUTH OLCHKY
napaMeTpoB ypaBHEHUs MHOXXECTBEHHOW perpeccun; paccuntath Ha ocHoBe MHK kosdduumentsr perpeccun,
JIOBEPHUTENIbHBIE HMHTEPBalbl JUId (YHKIMU PErpeccCHd M €€ MapaMeTpoB, a TaKXkKe aHAIM3UPOBATh M COJEPKATEIBHO
HUHTCPIIPETUPOBATh IOJYUYCHHBIC PE3YJIbTAaTbhbl; CTPOUTHL Ha OCHOBE OIMCAaHUSA chyauyIﬁ CTaHAapPTHBIC SKOHOMETPUYECKUC
MOJICNIM, AHATU3UPOBATH M COJAEPKATEIbHO HHTEPIPETHPOBATH IOJYUYEHHBIC PE3yJbTaThbl, MPOTHO3MPOBAaTH Ha OCHOBE
CTaHJAPTHBIX AKOHOMETPUYECKUX MOJIENICH MOBEICHHE SKOHOMHYECKUX areHTOB, Pa3BUTHE DKOHOMHYECKHX MPOIECCOB U
SBJICHUH; OOHApYXHUBATh SBJICHUE TETEPOCKEAACTUYHOCTH B JIMHEHHBIX PErPeCCHOHHBIX MOJENAX; OLEHHUTh HapameTpbl
perpeccuonHoi mozenu ¢ nomompio OMHK; paccunthiBaTh M aHaNIW3UPOBaTh YacTHBIE KOI(DGHULIUEHTH KOPPEISLUHY;
OLICHWBATh PETPECCHI0 C TOMOIIBIO (UKTHBHBIX IIEPEMEHHBIX; IPOBOIHUTH JIMHEAPU3ALUIO MOJENeH perpeccuu;
IMPOTrHO3UPOBATH PA3BUTUEC PBIHKOB C UCIIOJIB30BAHUEM 3KOHOMETPUICCKUX MOZLCHCﬁ OCYHICCTBJIATH OLICHKY YIIPaBJICHUYCCKUX
peLICHHH C UCTIOJIb30BAHUEM 3KOHOMETPUYECKUX MOJIeleil; HAXOJUTh YpaBHEHUE TPEH 1A AJIsl BPEMEHHOTO psa U MPOBEPATHh
€ro 3HaA4YMMOCTbh, AaThb TOYCYHBIA U HHTCpBaJ’IbeIﬁ MPOTHO3bI Uil CPEAHETO U MHIAUBUIAYAJIBHOTO 3HAYCHMI BpPEMEHHOTO
psna;

NPOBECTHU CIJIA)KUBAHUEC TpPEHAAa BPEMCHHOI'O psAda METOAOM CKOJIB3AIIUX CPCAHUX; CTPOUTH U MPOBEPATH Ha
aJIeKBATHOCTh MOJIETb aBTOPErPECCHOHHON yciaoBHOW rerepockepacTuyHocTd (ARCH); crpouts u mpoBepsATs Ha
aZIeKBaTHOCTh aBTOPETPECCHOHHYIO MOJENb CKOJb3dme cpenqHeit ARMA; nmpoBoANUTE 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 MaTepHanaM: He TpeOyeTcs
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HOpMLI BpPCMCHHU: 2 aKaJJCMHUYCCKHX Yaca

[IpoBepsiemast KOMITETEHITHS:

OIIK-2 CnocobeH ocymecTBIATh cO0p, 00pabOTKy M CTaTUCTUUECKUIN aHANU3 JAHHBIX, HEOOXOAUMBIX IS PEIICHUS
IIOCTABJIEHHBIX YKOHOMHYECKHUX 3a/1a4

IIpoBepsiemblil HHAUKATOP:

OIIK-2.3 Hcnonp3yeT SKOHOMETPUIECKHE MOAEIH MPH PEIICHHH YKOHOMUIECKHX 3a7ad

ITposepsiemblil 00pa3oBaTeNbHbIA pe3yabTaT:

VYMeeT: paccUMTHIBATh YHCIIOBBIC XapaKTEPHCTUKH M (YHKIUM paclpefeleHHs CIydaifHbIX BENIUYHH, TOUCYHBIE U
UHTEpBalbHbIE OLIEHKU MapaMeTPOB CIIydaliHbIX BEJIMUMH; OLIEHUTh TECHOTY U HAaIPaBIECHHUE CBSI3H MEXIy INEPEMEHHBIMU B
JKOHOMETPHYECKON MOJIEIH; IPOU3BOJMTH OLICHKY [apaMETPOB YPABHEHUS MHOXKECTBEHHOM DErpeccHd; paccuuTaTh Ha
ocHoBe MHK k03¢ duiuenTs! perpeccun, 10BepUTEIbHbIE UHTEPBAIbl A1 QYHKIUU PErPECCUU U €€ IapaMeTpoB, a TaKkxKe
AHAIU3UPOBATh U COJAEPKATEIbHO HHTEPIIPETUPOBATH I10JyYE€HHbIE PE3YIIBTATHL;

Tun (popma) 3aganus: 3a1a4a

[Ipumep THIOBBIX 3a7aHuil (OLIEHOYHBIE MATEPUAIIbI):

BapuanT 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 psn pacnpeneneHus ciay4ailHOH BemHuuHbI (X):

X

0

1

2

3

P

0.1

0.2

0.3

0.4

PaccuuTaiiTe 4MCIOBBIE XapaKTEPUCTUKU CIy4allHOM BEJIMYUHBIL:
cpeamexBaaparideckoe otkionerue - M (X ), D(X ), O (X ) .

3anaua 3. Jlan psin pacnpeneneHus ciaydyaifHoH BequuuHbI (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,

JTUCTICPCUIO |

[IpaBunbHOE peuieHue 3ana4u 14 6awios. B npotuBHOM cityyae 0 GayuioB. MakcuMyM 1o BapuaHTty — 14 GayioB
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Bapuant 2

3anmaua 1. Jlan psin pacnpeneneHus ciaydaitHON BearnuuHbI (X):

X 0 1 2 3

P 0.05 0.30 0.45 0.22

Heo6xomumo: a) Haiitu matemarudeckoe oxuganue M(X), aucnepcuro D(X), cpenHeKBaIpaTHUECKOE OTKIOHEHHUE
ciyyaitHoit BenuyuHsl (X).

3amaya 2. Jlan psaa pacnpeaeeHus CIrydaiiHOM BeTNINHBI:

X 1 4 5

P 0.5 0.2 0.6

Haiitu 1 n300pa3uth rpaduveckn GyHKIUIO pacipeaesiCHHs 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 BCJIMYMHBI: MATEMAaTHYCCKOC OXHUAaHUC, MOUCIICPCUI0 U
CpE€AHCKBAAPATUYCCKOEC OTKIIOHCHHUC - M(X), D(X), O-(X)

OIICHOYHBIH JIUCT K THIIOBOMY 3a[aHUI0 (MOJICIBHBIN 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 33724

[IpoBepsiembIit ”HIUKATOD:

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

IIpoBepsiemMblii 00pa30BaTEIbHBII PE3yIbTAT:

Ymeer: pa3paboraTh 1 000CHOBATH BapUaHThI 3()(PEKTHUBHBIX X035HCTBEHHBIX PEUICHUH; MIPUMEHATh YKOHOMETPUUIECKUE
MOIENH JUIS WCCICHOBaHUS W OO0OOIIEHHS OMIHMPHYECKUX 3aBHCHUMOCTEH JKOHOMHYECKHMX IIE€PEMEHHBIX; JaTh
HSKOHOMHUYECKYIO0 HMHTEpIIPETalui0 KOA(PQPHUIMEHTOB 3KOHOMETPHUUECKOW MOJEINH; ONpeAeisaTh (opMy CBS3H MEXIY
3aBHCHUMOI U OOBSCHSIOMIMMHE MEPEMEHHBIMHI 9KOHOMETPUIECKON MOIEIH

Tun (popma) 3aganus: 3aga4a

ITpuMep THITOBBIX 3a1aHKi (OLIEHOYHBIC MaTePHAJIbI):

Bapmanr 1.

3agaga 1 HMccienoBaHa 3aBUCHMOCTb PAacXoloB Ha apeHny kwibs (Y, TeIC.py0.) OT CpeAHEMECSIHOro J0XO0Ja

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 Moenu

y=a+bx+e
3anmaua 2. [Tocrpoena moaens 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) SKOHOMETPHUYECKOI Moenu

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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3agaga 1.ITocTpoeHo AByX(haKTOpHOE ypaBHEHUE FOAOBOIO TOBapooOopoTa (y) ( MIH. pyd) B 3aBUCUMOCTH OT TOPrOBOM
niomaan  MmarasuHa  (X;)( Teic. kB. M.) u cpemHero wumcna nocerutenedd B geHb (X, )( ThIC. Heml):

)7 =-10,8+ 62xl + 2,3)62 . TpeOyeTtcs 1aTh SKOHOMHUYECKYIO HHTEpPIIpETaIHi0 KO3()QUIIMEHTOB ypaBHEHUS PETPECCHH.

3amaya 2 [lomydyena 3aBUCHMOCTD PacXoOB Ha apeHAY KWIbSI OT CPEIHEMECSIHOTO JI0X0/1a KBApTUPOCHEMIIHKA M0 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- cpeHeMECIYHBIN 10X0/ KBApTUPOCHEMIIUKA, THIC.pyO. Y- pacXobl Ha apeH]y >KUIIbsl, ThIC.pYO.
PaccuuTaiiTe U JaiiTe 3KOHOMUYECKYIO MHTEPIpETaluio Ko3(hGUIUEHTa Perpeccuu (b ) SKOHOMETPUUYECKOI Mojenu

y=a+bx+e

3amaua 3. Tlo 13 paiionam 00JIacTH yCTAaHOBJCHA B3aMMOCBS3b CPEJAHEMECSYHOTO H0X0/Aa M 00beMa TMPOJaK
CTpOMTENBHBIX MaTepraioB. [Ipr3Haku UIMEIOT HOPMAaJIbHBIN 3aKOH pacnpeaesIeHusl.

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 0XOJ, THIC.pY0. Y- 00beM MIPOask CTPOUTEIBHBIX 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 3a1ad — 14 6awios. B mpotuBHOM cityyae 0 6aiioB. MakcUMyM 1o BapuaHTy — 14 6ansioB

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 d3KOHOMETPHIECKUE MOAEIH TPU PEIIeHHH YKOHOMUIECKIX 3a7ad

ITpoBepsiemblii 00pa3oBaTeNbHbIA pe3yIbTaT:

VYMeeT: CTPOUTH Ha OCHOBE ONMCAHHS CHTYAIlMH CTaHIAApTHBIE SKOHOMETPUYECKHE MOJENH, AHAIU3UPOBATh M
COJIepKaTeNIbHO UHTEPIPETUPOBATD MIOJIYUSHHBIE PE3yIbTaThl; IPOrHO3UPOBATh HA OCHOBE CTAHJAPTHBIX SKOHOMETPHUYECKUX
Mojelnell MoBeieHHe SKOHOMHUYESCKUX areHTOB, Pa3BUTHE SKOHOMHYECKHX MPOLECCOB M SBICHMI; OOHAPYKUBAThH SBJICHHE
reTepOCKEeJACTUYHOCTH B JIMHEHHBIX PErpecCCHOHHBIX MOJEISIX; OLEHUTh IapaMeTPhl PErpecCUOHHON MOJAENU € IOMOLIBIO
OMHK; paccuuThiBaTh ¥ aHAJIW3UPOBATh YaCTHBIC KOA(PQPHUIHUEHTHI KOPPEIALUK, OICHUBATh PETPECCHI0O C MOMOIIBIO
(UKTUBHBIX IIEPEMEHHBIX; IPOBOJUTH JIMHEAPU3ALUIO MOJENCH perpeccuy; IPOTHO3MPOBATh pA3BUTUE PBIHKOB C
WCIIOJIb30BAHMEM OSKOHOMETPHYECKHX MOJENEH OCYIIECTBIATh OLCHKY YIPaBICHYECKUX PEUNIEHHH C HCIIOIb30BaHUEM
HKOHOMETPUYECKUX MOJIeIel; HaXOUTh YpaBHEHNE TPEH/a ULl BpEMEHHOI'O Psijia U IPOBEPSITh €ro 3HAUUMOCTh

Tun (popma) 3aganus: 3aaa4ya

ITpumep TUIIOBBIX 3a1aHUM (OLIEHOYHbIE MaTEPHAIIbI):

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

XapaKTepU3yIoIlasi 3aBUCUMOCTh 00beMa BBITyCKa MPOXYKIIHH (Y , MJIH. py0.) OT 00beMa KanuTaIOBIOXKCHUH (X , MIIH.
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 cTaHAapTHYIO IKOHOMETPUYECKYIO MOJIENb 3aBUCIMOCTH 00bEeMa BBIITYCKa MPOIYKIIUU (Y , MJIH. py0.) oT

00beMa KalHuTaIOBIOKEHUH ( X , MJIH. py0.)
1.1.IToctpoiite mosie KOppesaud U cHOpMYITHPYHTE TUIIOTE3Y O (POpPME CBSI3M MEXAY 0OBEMOM BBIMYCKA MPOIYKIIUH

(V) (MnH.py0.) 1 00bEMOM KaIHUTAIOBIOKEHUN (X , MJIH. py0.)
1.2.01ueHHTEe TECHOTY CBSI3U MEXIY 00BEMOM BBIITYCKA MPOAYKIHH (Y , MITH. py0.) 00BEMOM KalMTAIOBIOXKEHUH (

X , MJIH. py0.) ¢ IOMOIIbIO BEIOOPOUHOTO KO3 duIreHTa Koppesinun. [Iposepsre ero sHaunmocts (<= 0.1).
1.3. PaccunTaiiTe OLeHKH TapaMeTPOB YPaBHEHHS TAPHOH PETrPecCHH.

1.4.IIpoBepbTe 3HAYMMOCTH OLICHKH (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 OlEHKM (A ) mapaMeTpa Perpeccud ¢ TMOMOIbI0 KpuTepus CTHIONEHTA NPU yPOBHE

spaunmocru @ = 0.1, TMoctpoiite 90%- NOBEPUTETLHBIN HHTEPBAI Il CBOOOAHOTO WieHa ypaBHenus (4 ).
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1.6. PaccuwnraiiTe BEIOOpOUHBIH K03 durient nerepmunanmy. Crenaiite S5kOHOMUYeCKUH BBIBOA. OIEHHUTE C HOMOIIBI0

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

90% noBEepHTENBHBIN HHTEPBAT JUIS IPOTHO3HOTO 3HAYCHHS OOBSICHIEMON IepeMeHHo# (Vg ).

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

Bapuant 2
Curyanust: ITo 8 ¢pupmam poBeieH aHAIU3 B3aUMOCBS3U LIEHbI ToBapa (X, y.1.e.) 1 o0beMa npogax (Y,Tbic.el.)

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
(V,1BIC.C11.)

1.1. [locTpouts nuarpaMmy paccestausi oobema mpojaax (V) B 3aBUCUMOCTH OT 1ieHbI ToBapa (X) .

1.2. Onpenenuts GopMy CBsI3U Mexk Ty 00beMoM npoaax (Y) u neHoit ToBapa(X).

1.3. OueHHUTh TECHOTY CBSI3M MEXAYy OOBEMOM MpOJAaX M IICHOH TOBapa C MOMOIIbI KO3(D(DHUIIMEHTa KOPPEISIUH.

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. OuieHUTh 3HAYMMOCTh YPaBHEHHUS JIMHEHHOM perpeccun (X = 0.05 ) ¢ nomotsto F-kpurepus Ourmiepa.
2. IIpoBenuTe aHAIH3 U COJEPKATENHFHO HHTEPIIPETHPYHTE MOTyISHHBIE PE3yIbTaThI
Bapuanr 3.
Curyanust: Vmeercss 3aBHCHUMOCTh MEXJIY BBITYCKOM BajioBo¥ mnpoaykimu (Y) (MiH.py0.) ¥ TEMIIOM MpPUPOCTa
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 cTaHAAPTHYIO YKOHOMETPUUYECKYIO MOJENb 3aBHCUMOCTH BajoBoil mpoaykuuu (Y) (MIH.py6.) oT Temna
IpupocTa KanuTanosaoxeHui (X)(%)

1.1 Toctpoiite none kKoppensuuu U chopMyarpyiTe rurnoresy o Gopme CBSI3U MEX/Y BBIITYCKOM BAJIOBOH MPOAYKIHA
(YY) (MnH.py6.) 1 TEMIIOM NpUpOCTa KanuTaaoBioxeHuH (X)(%).

1.2 OueHuTe TECHOTY CBS3M MEXKAY BBITYCKOM BasioBoil mpoaykiuu (Y) (MiH.py06.) M TeMIOM HpUpOCTa
kanuTanoBnoxenuit (X)(%) ¢ momouipio BEIOOpoIHOTO KO3 dunmenra koppemsiauu. [TpoBepbTe ero 3HaunMocts (x= 0.2).

1.3PaccyuraiiTe OLleHKH NapaMETPOB ypaBHEHUsI TAPHOW PErpeccu.

1.4 TIpoBepbTe 3HAUMMOCTH OLEHKU (b ) mapaMeTpa perpeccuu ¢ Homolpio kpurepuss CTbIOJEHTa 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 . Toctpoiite 80%- KoBepHTEIBHbII HHTEPBAI AT CBOGOIHOrO wieHa ypaBHerus (8 ).

1.6 Paccuuraiite Be1OOpOuHBIil KO3 dunment nerepmunanuy. Crenaite SKOHOMUUECKUH BbIBOA. OLEHUTE C ITIOMOIIBIO

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

Ioctpoiite 80% nOBepUTENBHBIA HHTEpPBAN Ul NPOTHO3ZHOTO 3HAa4YeHHs OOBACHAEMOM nepemeHHOH (), ). Cnenaii

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:

OITK-2 CniocobeH ocyIlecTBIsATh cO0p, 00pabOTKY M CTaTHCTUYECKUI aHAIM3 JaHHBIX, HEOOXOAMMBIX ISl PEIICHUS
MOCTABJICHHBIX YKOHOMHYECKUX 3a/1a4

[IpoBepsiembIii ”HIUKATOP:

OIIK-2.3 Mcnonb3yeT SKOHOMETPHIESCKUE MOJICIH MPH PEIICHUN IKOHOMHIESCKUX 324

IIpoBepsiemMblii 00pa30BaTEIbHBII PE3yNbTaT:

YMeeT: 1aTh TOUCUHBINA U HHTEPBATBHBII MPOTHO3BI IS CPSHETO U MHANBHIYAILHOTO 3HAYCHUIT BPEMEHHOTO psia

Tun (popma) 3aganus: 3a1a4a

ITpumep TUITOBBIX 3a1aHHI (OLICHOYHBIC MaTePHAJIbI):

Bapwuanr 1.
3aga4a 1. B tabnuiie npuBeieHbI JaHHbBIC, OTPAKAIOIIHE MPUOBLTH MPEANPHUITHS 33 BOCBMUICTHUH IEPHOT:

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 (muipa.pyO0.) 3a mecTHICTHUHI Nepro/.

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

Jatp ToueuHyro 1 ¢ HaeKHOCTHIO 0.95 WHTEpBaNbHYIO OLIEHKH MPOTHO3a CPETHETO WHAMBHAyaIbHOTO 3HadeHwnin BBII
Ha 2013 rox.

33,[[8.‘13 3. NmeroTcs CJICAYIOIIUEC JAaHHBIC O Cpe,[[HeMeCﬂ‘IHOP'I HA4YMCIICHHOMN 3apa60TH0171 mIaTe OIHOIo pa6OTHI/IKa 3a

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

3apaboTHas 11aTa OJHOTO

paboTHuka, py6. ( V1)
Jatb TodedHyr0 U ¢ HaaeKHOCTbIO (.95 MHTEpBalbHYIO OLIEHKHM IIPOTHO3a CPEAHEr0 M MHIUBHYaJbHOIO 3HAUYEHUM
CpeIHEeMECSYHON HAaYMCIICHHON 3apa0o0THO# MiaThl oHOTr0 padoTHHKa Ha 2013 ro.

Bapuanr 2.
3anaua 1Mmerorcs caenyonye AaHHble 00 ypoxaiiHocTu nueHunpl ( V1), 11 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.
3agaga 2. B tabnuie mpeacTaBieHBl JAaHHBIE, OTPAXKAIOIINE AWHAMHUKY POCTa JOXOIOB Ha Aymy Hacemenus (Yt), (
.J1.€.) 32 BOCBMWJIETHHH HEPHOJ.
t 1 2 3 4 5 6 7 8
4 1133 1222 1354 1389 1342 1377 1491 1684
Jlath ToueuyHyro U ¢ HajexKHOCTHIO 0.95 MHTEPBANBbHYIO OLIEHKHU IMPOTHO3a CPETHETO U UHAMBUIYAILHOTO
3Ha4Y€HUl JOX0A0B Ha AyIly HaceJIeHUs1 Ha MOMeHT =9 rog.
3anaua 3.B Tabuuie npeacraBieHa JUHAMHUKa LIEHbI Ha KBapTupy 3a 11- netHuii 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 TOYEUHYIO M C HaJekKHOCThIO (.95 MHTEPBAIBHYIO OICHKU MPOTHO3a CPEJHEr0 M MHIMBUIYalTbHOTO 3HAYCHHH
[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 CriocobeH ocyIecTBIsATh cO0p, 00pabOTKY M CTATUCTUYECKUN aHAIIU3 JAHHBIX, HEOOXOJUMBIX Ui pPEIICHHS
MOCTABJICHHBIX YKOHOMHYECKUX 3a/1a4

[IpoBepsiembIif ”HIUKATOP:

OIIK-2.3 Mcnonb3yeT SKOHOMETPHIESCKUE MOJICIH MPH PEIICHUN IKOHOMHIESCKUX 324

IIpoBepsiemMblii 00pa30BaTEIbHBII PE3yNbTaT:

VYMeeT: MpoBecTH CIIIaKMBAaHHE TPEHIA BPEMEHHOTO Psia METOJIOM CKOJB3AIINX CPEIHUX; CTPOUTH M NPOBEPSTH Ha
aJICKBaTHOCTh MOJICTb aBTOPETPECCHOHHOM ycnoBHO# rerepockenactuuHoctd (ARCH); CTpouTh W MpoBepsTh Ha
aZIeKBaTHOCTh aBTOPETPECCHOHHYIO MOJENb CKOJIb3sAmed cpeaneii ARMA; mpoBOIUTE OIEHKY CHCTEMBI OJHOBPEMEHHBIX
YPaBHEHMI.

Tun (popma) 3aganus: 3a1a4a

ITpuMep THITOBBIX 3a1aHKi (OLIEHOYHBIC 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 CPEHUX, UCIOIb3Ys MPOCTYIO
CPEeTHIO0 apU(PMETHIECKYIO C MHTEPBAJIOM CIIIaXXUBaHUSA M=3 roxa.
3anaua 2.B Tabnuie npeicTaBieHa AMHAMKKA BBITYCKA BAJOBOW MPOIYKINH 3a 12- ISTHUH NEepHOI.

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.

IIpoBecTH criaxuBaHue BpEMEHHOTO psaa Y METOOM CKOMB3SIMIMX CPEIHIX, UCTIOIB3YSI IPOCTYIO
CpPeIHIOI0 apU(PMETHIECKYIO C HUHTEPBAJIOM CIJIaXKUBaHUA M=3 roza.
3anaua 3.B Tabmuie npeicTaBieHa JUHAMUKA HHACKCA PA3BUTHS YEJIOBEYECKOTO 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
3amaual.B Tabmmue npencrapieHa AMHAMUKA TOTPEOICHNS MIEKTPOIHEPTUH 3a 12 - TeTHHH IepHoI.
t 1 2 3 4 5 6 7 8 9 10 11 12
Vtxsr.- | 3,8 3 6,3 6,8 8 71 9,7 12,6 13,5 12.5 14,7 15,0
q

TIpoBecTu criaxxuBaHue BPEMEHHOTO psija Yt METOIOM CKOJB3SIIUX CPEAHUX, UCIIOBb3Ys MPOCTYIO

CPEIHIO apu(METHIECKYIO C HHTEPBAJIOM CIJIXHUBaHUS 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 CriaXMBaHWE BPEMEHHOIO psga Yt METOJOM CKOJB3SAIIMX CPEIHUX, HCIONB3ys IPOCTYIO CPEIHIOK
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 psja Yt METOJOM CKONB3SIMX CPEAHHUX, HCIONB3YyS MPOCTYIO CPEIHION0
apuUPMETHIECKYIO C HHTEpPBAJIOM CITIaXHUBaHUA M=3 roza.

OILeHOYHBI JMCT K THIOBOMY 33/IaHUIO (MOJEIBHBIN OTBET):

IIpaBusbpHOE pemenue 3anauu -21 6amioB. B nporuBHOM cinydae 0 6amioB. MakcumyM 1o Bapuanty 21 Gait.

IIpoBepsiemast komneTeHIU:

OIIK-2 Cnocoben ocymecTBiATh cOOp, 0OpabOTKy M CTaTUCTUYECKUH aHallu3 JaHHBIX, HEOOXOIUMBIX IS PelIeHHS
MOCTABJICHHBIX 9KOHOMUYECKUX 33724
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IIpoBepsiemMblil HHAMKATOP:

OIIK-2.3 Hcnonb3yeT 3KOHOMETPHUYECKUE MOAENIY NIPU PEILICHUN SKOHOMUYECKUX 3a]a4

IIpoBepsiemMblii 00pa30BaTENbHBII PE3ybTAT:

3HaeT! OCHOBHbIE IIOHATHSA, KaTErOPUU M HHCTPYMEHTHI SKOHOMETPHKHU; OTIMYMSA KJIACCUYECKOro U 0allecoBCKOro
MOJIXOJIOB K CTATUYECKOMY OLICHMBAHUIO, IPUHLUIBI IPUHIATUS U PeaIn3alliil SKOHOMUUYECKHX U YIIPAaBICHYECKUX PEIICHHH;
YHCJIOBbIE XapaKTEPUCTUKU M (YHKIMU paclpesiesleHuss CIydailHbIX BENIWYUH, TOYEUHBIE U HHTEPBANbHBIC OLIEHKH
[apaMeTpoB CIy4aiHbIX BEJIHYMH; MOAXOJbl K BBIUMCICHHIO BEPOSTHOCTEH; NONMYyIIEHMs, JeKalllie 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, COTIACHO KOTOPOMY KaKAOMY 3HAYEHHUIO OJHOW IEPEMEHHON CTAaBUTCS B COOTBETCTBHE €IMHCTBEHHOE
3Ha4eHUE PYrol epeMeHHOU

C. TIPaBWIJIO, COTJIACHO KOTOPOMY KaXXIIOMY 3HAYEHHIO HE3aBUCHMOH MEPEMEHHOW CTaBHTCS 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 CTATUCTUYECKYIO 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

MOJIeJIb BPEMEHHBIX PsI0B, PETPECCHOHHBIE MOJIENU, CUCTEMA OJTHOBPEMEHHBIX YPOBHEH
. perpeccroHHasi, MOJIeJIb TPEH/1a U CE30HHOCTH

. MOJIEJNIb CE30HHOCTHU, PETPECCUOHHAs

.OTansl TOCTPOEHUSI SKOHOMETPUIECKON MOIeIH:

. IOCTaHOBOYHBIH, allpUOPHBIN, TapaMeTpU3aLysl

MMOCTAHOBOYHBIH, HH()OPMAIIMOHHBIH, AalPHOPHBIN

MIOCTaHOBOYHBIH, allpHOPHBIi, apamMmeTpu3anys, HHOOPMAIIMOHHBIH, HACHTH(GUKAINSI MOJETH, BepU(UKALUSI MOJETH
napaMeTpHu3ays, HHPOPMAUOHHBIN, HASHTU(PHUKALIS MOAEIN

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

YeOpImen

TunGeprex

Ilertn

Dpum

. OK30reHHbIE IEPEMEHHBIE- 3TO

. BHEIIIHUE NIEpEMEHHBIE, KOTOPHIE 3a/1al0TCS U3 BHE MOJIEIICH, SBJIAIOTCS aBTOHOMHBIMHU U YIIPaBIIIEMBIMHU
BHYTPEHHHE IIEPEMEHHBIE

. hopMupyroTCS B pe3ynbTate (yHKIHOHHPOBAHUS COL. IKOHOMHYECKON CHCTEMBI

. 1aroBble IEpEMEHHbIE

10. DHOOTEHHBIE TTIEPEMEHHBIE- ITO:

a. JJaroBbIe IEPEMEHHBIE

b. BHEIIHHE MepeMEeHHbIC

B0 TP ORODTR XAOTE NROTE R0 TR
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q)OHI[ OLEHOYHBIX CPEACTB JId IIPOBEACHUS HpOMe)KyTO‘IHOfI aTTeCTanuu

C. aBTOHOMHBIC IICPEMCHHBIC
d. BHYTPCHHUEC IICPEMEHHBIC, KOTOPLIC (1)OpMI/IpyIOTC$I B pE3yJIbTaTe @yHKHHOHHpOBaHI/Iﬂ col. 9KOHOMHUYECKOIN CUCTEMBI

O1IeHOYHBIH JINCT K TUIIOBOMY 33/IaHUI0 (MOJeibHbIH oTBeT):1-¢c; 2 —d; 3-3;4-b;5-¢;6-b; 7—-¢;8-d; 9—a; 10 -
ITpaBunbHOE pemeHue Tecta -1 6amt. B nporusHoM ciaydae 0 6amnoB. MakcumyM 1o BapuaHnty 10 6asmios.
Bapuanr 2

1.Anst TMHEWHOTO ypaBHEHUST MHOXECTBEHHOM PErpecCHU YCTAaHOBHUTE COOTBETCTBUE
y=a+bx; +byx, +¢

a. akTOpHBIE MepeMeHHbIE )y

b. PesynbrariBHas nepeMeHHast 2)a

c. [TapameTpst 3a,c

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

2.IIpo6nema crienup Ky perpecCHOHHON MOJIEIH BKIIFOUAET B ceOs
a. OTOop (hakTOPOB, BKIIOYAEMBIX B YPAaBHEHHE PETPECCHH
b. Onenka mapameTpoB ypaBHEHHUsI perpeccun
C. OreHKa HaIGKHOCTH PE3yJIbTaTOB PErPECCHOHHOTO aHaIn3a
d. Beibop Buma ypaBHEHHUS PErpeccuu
3. ATIpHOpHBIif 3Tall MOCTPOCHUS SKOHOMETPUYECKONH MOJIENH —3TO!
a. ompezieieHre KOHEYHBIX LeJIeH MOIEIUPOBaHHS
b. mMonenupoBaHue
C. MpPeAMOJCTHHBIA aHAIN3 YKOHOMHYECKOH CYIIHOCTH HW3y4aeMOro SsBJIEHHS, (OpMUpOBaHHE U (QopMai3amys
anpuOpHOIT HHpOPMAII
d. cOop HEOOXOMMOM CTATUCTUIECKON HHPOPMAITUH
4. NudopMalMOHHBIH 3Tall HOCTPOSHUS SKOHOMETPHUECKOH MOJIENIN —3TO:
a. MOJENUpPOBaHHE
b. comocTaBieHNE peaNbHBIX X MOACIBHBIX TaHHBIX
C.cO0p HEOOXOIUMOM CTATUCTHYECKON MH(POPMAIIUH, T.e. PETUCTPAIUs 3HAYCHUH YYaCTBYIONIMX MoJeseil (pakTopoB u
nokasaresein
d. craTHCTHYeCKHI aHATN3 MOJEIH
5. Bepuguxauus Moaenu —3to:
. CTAQTHCTUYECKH aHAIIM3 MOJIEIH
. OIIPEZCJICHHE KOHEUHBIX IeJIeH MOACIHPOBAHHS
. cOOp HEOOXOAMMOM CTATUCTUIECKON HHPOPMAIHH
. CONIOCTaBJICHUE PCAJIbHBIX U MOJCJIBHBIX JaHHBIX, MIPOBEPKA aICKBATHOCTHU MOJACIN
. Unertndukanus Mogenu-3to:
8. CTaTHCTHYCCKUH aHAIM3 MOJENH, U B IEPBYIO OuYepe]b CTATHCTUYECKOE OLICHWBAHHE HE3aBHCHMBIX I1apaMeTPOB
MOZenn
b. cbop HeoOXoaMMON cTaTHCTHYECKOH HH(OPMALH, T.C. PErUCTpPaLis 3HAYCHUH YYaCTBYIOIMX MOAeNeH (HakTOpoB
MOKa3aTeNen
C. Ompe/esIeHne KOHEYHBIX [IeNIeH MOCTINPOBaHNUS
d. comocraBiieHHE peaNbHBIX U MOACIBHBIX JAHHBIX, IPOBEPKA aJI€KBATHOCTH MO/ICIIH
7. IlocTaHOBOYHBIH 3TAll HOCTPOSHUSI SKOHOMETPHUIECKOH MOAEIH —3TO:
a. cOop HeOOXOAUMOH CTATUCTHYECKON MH(GOPMAIIMK, T.€. PETUCTPALMs 3HAUCHUH y4acTBYIOLIMX MoJelel GakTopoB U
MOKa3aTeNen
b. onpenenenme KoHeuHbIX 1ETei MOCTMPOBAHHMs, HAOOpa YIACTBYIOLIMX B MOZENH (haKTOPOB H TIOKA3ATEINICH, 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.
.HecmemeHHOCTD OLIEHKH XapaKTepH3yeT ...
PaBEHCTBO HYJII0 MaTEMaTHYECKOTO O)KUIAHHUS OCTAaTKOB
HAUMEHBIIYIO THCIIEPCHIO OCTAaTKOB
ee 3aBHCUMOCTH OT 00beMa BEIOOPKH
. YBCJIMYCHHC TOUYHOCTHU €€ BBIYUCIICHUA C YBCIIMUCHUEM O6’bCMa BBI60pKI/I
10.OxoHOMETpHKA — 3TO ...
a. pa3szies YKOHOMHUYECKOM TCOPHH, CBS3aHHBIH C aHAIM30M CTATHCTHYECKON HH(pOopManu
b. criermanbHBI pasmen MaTeMaTHKH, TOCBSIICHHBIH aHAIIM3Y SKOHOMHYECKOH HH(pOpMAIIH
C. HayKa, KOTOpasi OCYLICCTBIISCT KAYSCTBCHHbIN aHAIN3 B3aUMOCBSI3ei YKOHOMHUUYECKHUX SIBICHUH U IPOIIECCOB

Qo o

coopooooTe
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(DOHI[ OLEHOYHBIX CPEACTB JId IIPOBEACHUS HpOMe)KyTO‘IHOﬁ aTTeCTanuu

d. Hayka, KOTOpas JaeT KOJMYECTBEHHOE BBIPOKECHNE B3aUMOCBSI3eH IKOHOMUYECKHX SIBIICHUI U MPOLIECCOB

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 pemeHue Tecta -1 6amr. B nporusHoM ciaydae 0 6amnoB. MakcumyM 1o BapuaHnty 10 6asmios.

[IpoBepsiemast KOMITETEHITHS:

OIIK-2 CnocobeH ocymecTBIATh cO0p, 00pabOTKy M CTATUCTUYECKUH aHAIM3 JAHHBIX, HEOOXOAUMBIX AJIS PEIICHUS
IIOCTABJIEHHBIX Y)KOHOMHYECKHUX 3a/1a4

IIpoBepsiemblil HHAMKATOP:

OIIK-2.3 Hcnonp3yeT SKOHOMETPUIECKUE MOAEIH MPHU PEIICHHH YKOHOMUYIECKHX 3a7ad

ITpoBepsiemblii 00pa3oBaTeNbHbIH pe3yIbTaT:

3HaeT: yCIOBHS HICHTU(PUINPYEMOCTH CHCTEMbI OTHOBPEMEHHBIX YPABHEHHI.

Tun (popma) 3agaHus: TECTOBbIE 3aJaHUS

[Ipumep THIOBBIX 3a7aHuid (OLIEHOYHBIE MATEPUAIIbI):

1. ENMHCTBEHHOCTh COOTBETCTBUS MEXy NPHUBEACHHOW U CTPYKTYpHOU (hopMaMu MOJEIH CUCTEMBI OJHOBPEMEHHBIX
ypaBHEHHI COCTaBIIET MIPOOIEMY ...

a. MYJIBTHKOJUIMHEAPHOCTH (haKTOPOB

b.unentndukanmn

C. TeTepPOCKEJACTUYHOCTH OCTATKOB

d. HEOZAHOPOIHOCTHU AAHHBIX

2.YCTaHOBUTE COOTBETCTBUE MEXKAY TUIIOM CTPYKTYPHOM MOJENM U COOTBETCTBHEM CTPYKTYPHBIX U IIPUBEACHHBIX
K03 PUITUECHTOB ...

a) uneHTuduuupyema 1) uncno npuBeAeHHBIX KO3(GGHUIUEHTOB 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 PHUIIHEHTaM

d) He uneHTHGUIMPYeMa

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

X3 — TEMI U3MCHEHUS [IEH Ha UMITOPT ChIPhS

a.00a ypaBHEHUS SBISIOTCS TOYHO HICHTUPHUIIUPYEMBIMH
b.o6a ypaBHEHUS ABIAIOTCS He MACHTHOUIMPYEMBIMHI
C.00a ypaBHEHHUSI SIBJISIOTCS CBEPX UIACHTUDHUIIPYEMBIMU
d.nepBoe ypaBHEHHE ABIACTCA CBEPX UACHTH(DUIMPYEMBIM
€.BTOpOE YpaBHEHUE SBISIOTCS TOYHO HICHTUPHUIIUPYESMbIM
4Ilycte D — umcnO 3K30TCHHBIX TIEPEMEHHBIX, KOTOPBIE COAEPIKATCS B CHCTEME, HO HE COJEepXKarcsi B JAaHHOM
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
ypaBHeHUH. [1J1 BTOPOTO YpaBHEHHUS MOJICIIH 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 IaHHOM ypaBHEHHUH. J1JIsi IEpPBOTO ypaBHEHUSI MOJICIM TMHAMUKHU LEHBI ¥ 3apa00THOM IIaThl
3rayenne (H — D) paBHo ...
{ Y1 = b2y, + ay1%; + &,
Y2 = by1y1 + A%, + Gp3x5 + &5,
7. YcraHOBHTE COOTBETCTBHE I CUYETHOTO IpaBHJIa HEOOXOAWMOTO YCIOBHS WAeHTH(UKamuu, eciu 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.Ans wneHTUDUIPYEMON CTPYKTYpHOUW (DOPMBI CHCTEMBI OIHOBPEMEHHBIX YPAaBHEHHH IPH OIEHKE MapaMeTpOB
MIPUMEHSETC ...

a. OOBIYHBINA METOJT HANMEHBIINX KBAJIPATOB

b. KocBeHHBIN METO/T HANMEHBIINX KBA[PATOB

C. JIByxmraroBsiif METO] HAUMEHBIINX KBaIPaTOB

d. TpexmiaroBbiii METO/I HAUMEHBIIMX KBAPaTOB

10.JI1s1  CBepXUIACHTUPHUIUPYEMOH CTPYKTYpHOW (OPMBI CHUCTEMbl OJHOBPEMCHHBIX YPaBHCHHH 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 KOMITETEHITHSL:

OIIK-2 CnocobeH ocywecTBIATh cO0p, 00pabOTKy U CTaTUCTUUECKUI aHANIU3 NAHHBIX, HEOOXOJUMBIX Ul PELICHUS
MIOCTaBJICHHBIX 3KOHOMUYECKUX 33724

IIpoBepsiemblil ”HAUKATOP:

OIIK-2.3 Hcnonp3yeT SKOHOMETPHIECKUE MOAEIH MPH PEIICHHH YKOHOMUIECKHX 3a7ad

ITpoBepsemblii 00pa3oBaTeNbHbIA pe3yIbTaT:

3HaeT: Mepy KauecTBa ypaBHEHUs perpeccuu (KO3GPHUIUEHT IeTepMUHALINH )

Tun (popma) 3aaHus: TECTOBBIE 3aJaHUS

[Ipumep THIOBBIX 3afaHuid (OLIEHOYHBIE MATEPHAITHI):

1.KoadpuimeHT MHOKECTBECHHOMW JIETSPMUHAIIUH XapaKTePH3yeT

a. TeCHOTY COBMECTHOTO BIHUSHUS (PaKTOPOB Ha PE3yJIbTAT B ypaBHEHUH JIMHEHHON MHOKECTBEHHON PErpecCuu

b. TecHOTY CcBs3U MEXAY PE3yNBTATOM U COOTBETCTBYIOIIUM (DaKTOPOM, MPH YCTPAHEHHU BIHSHUS APYTUX (PaKTOPOB,
BKJIIOYECHHBIX B MOJICTIb

C. Jlomro qucriepcuu pe3ynbTaTHBHOTO MPU3HAKA, O0BSICHEHHYIO pErpeccreil B ero o0Ie Tucepcin

d. CpenHee M3MeHEHHE Pe3yJIbTATHBHON IEPEMEHHOH ¢ M3MEHEHHEM COOTBETCTBYIOMIETO (haKTopa Ha EAMHUILY, HPH
HEU3MEHHOM 3HAYEHHH IPYTHX (PaKTOPOB, 3aKPEIICHHBIX HA CPEIHEM YPOBHE

2. Jlns obmeit (TSS), perpeccuonnoit (RSS) u ocratounoit (ESS) cymmbl KBaJpaToB OTKJIOHEHHH U KO3 (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

3.0THOILIEHHE OCTATOUHOW AUCTIepCcHH K o0mei aucnepcun pasao 0,05. DTo o3Ha4aer ...

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] CHCTEMATHYeCKON OIIMOKHM OCTaTOYHOM IUCIEepPCHH IJIsl OLEHKM KadecTBa MOIENH JIMHEWHOM
MHOKECTBEHHOH PerpecCHu HCIOIb3yeTCs

a. KoapdummenT MHOXXECTBEHHON JIeTepMUHALINT

b. KoadduumeHT MHOKECTBEHHOH KOppesIuuy
. CKOppeKTHPOBAHHBIA KOI(P(DHUIIEHT MHOKECTBEHHOHN IETepMHUHALINI
. CKOppEeKTHPOBAHHbIH KOIQ(PUIIMEHT YaCTHON KOPPETALHU
. [Ipu noOaBIIeHNH B ypaBHEHUE PErPECCHU €lIe OJHOTO 0OBICHSoNIEro GpakTopa KOdQQUIMEHT TeTepMUHALNN:
. YMEHBIIUTCS,
. BO3pacTeT;
. COXpaHHUT CBOE 3HAYCHHE;

OIEHOYHBIN JIMCT K THITOBOMY 3aJIaHHI0 (MOJeIbHBIN oTBeT): 1- C; 2 — (8,b); 3- (a,d); 4 —¢; 5-b;

[IpaBunbHOE pemieHue Tecta - 1 6ayut. B mporuBHOM cinydae 0 6amioB. MakcumymM 5 6anos.

IIpoBepsieMast KOMITETSHIIHS:

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

[IpoBepsiemblil ”HAUKATOP:

OIIK-2.3 Mcnonb3yer SKOHOMETPHIESCKUE MOAEIH MPH PEIICHUN IKOHOMHYIECKUX 3a1a4

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

3HaeT: IoKa3aTenb TECHOThl KOPPEIALMOHHON 3aBUCUMOCTH (KOA(QQHUUUEHT KOPPEISALNHU); OCHOBHbBIC IOJOKEHHS
MeTona HauMmeHblnx kBaaparoB (MHK), coiictBa oneHok MHK; mocnencTBusi HapylieHHs NOMYIICHUI KIACCHYECKOW
MOJICNIA JINHEHHOW PErpeccHu, TECThl Ha TIeTePOCKENaCTHYHOCTb, aBTOKOPPEJAIMIO; MOHATHE MYJIbTHKOJJIMHEAPHOCTH,
METOJIBI €¢ OOHAPY)KEHHS M YCTPAHESHHS;

Tun (popma) 3aaHus: TECTOBbIE 3aJaHUS

[Ipumep THIOBBIX 3a7aHuii (OLIEHOYHBIE MAaTEPUAIIbI):

1.KoadduumeHt koppensauun MOKeT IPUHUMATh 3HaUYCHHE:

a.or -1 go +1

b. ot 0 g0 +1

c.or-1100

d.or+1 no +2

2. U3BecTtHO, UTO TECHOTA CBS3M MEXIY X W Y CPEOHss, NPH yBEIWYCHUH HE3aBHUCHMON IIEPEMEHHON X 3HaUeHHe
3aBUCHMOMH NepeMeHHOH Y ymeHbinaercs. Toraa 3HaueHue ko3 GUIUeHTa KOpPeUuU U TaKoi MOJieny IapHOU JIMHEHHOM
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 HaNPaBJIeHUsI CBs3eil ABYX NPH3HAKOB OCYILECTBJIAETCS HA OCHOBE:

a. mapHoro ko3 duieHTa KoppesaIum;

b. ko3 duLneHTa TeTepPMUHAIINH;

C. MHOYKECTBEHHOTO KO3 PHIIUEHTA KOPPEIISIIUH.

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

a. 0 c;1aboi MX 3aBHCUMOCTH;

b. 0 CHIIBHO# B3aMMOCBSI3H,

c. 00 omuOKax B BEIYHCICHUSAX.

5.0ueHKa cTATHCTHYECKOH 3HAYHMOCTH NAPHOT0o KO3 GUIMeHTa KOPPeas MU 0CHOBbLIBAETCSI:

a. Ha ucrionp3oBanum t — CTaTUCTHKY;

b. Ha ucnons3oBanuu F — craructuku;

c. Ha rpaduueckom aHanm3e OCTaTKOB;

d. lucriepcCHOHHOM aHaJIi3e OCTATKOB.

OLEHOYHBIH JINCT K THIIOBOMY 3aJ]aHUI0 (MOJeNbHBIN oTBeT):1-a; 2 —C; 3-a;4—c; 5 —a;

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

[IpoBepsemast KOMITETSHIHS:

OIIK-2 CniocobeH ocymecTBIsATh cO0p, 00pabOTKY M CTaTUCTUYECKUH aHalM3 JaHHBIX, HEOOXOAMMBIX IJISi PELICHHUS
MIOCTaBJIEHHBIX YKOHOMHYECKUX 3a/1a4

[IpoBepsiemblil ”HAUKATOP:

OIIK-2.3 Mcnonb3yer SKOHOMETPHUYESCKUE MOAEIH TIPH PEIICHUH IKOHOMHIECKUX 3a1a4

ITpoBepsiemblii 00pa3oBaTeNbHbIA Pe3yIbTaT:

3HaeT: COCTaBISIONINE BPEMEHHOTO psiia

Tun (dhopma) 3a1aHus: TECTOBBIE 3alaHUS

[Ipumep THITOBBIX 3a1aHHUl (OLIEHOYHBIE MaTepHAIIb):

1. BpemeHHoii psaa — 3T0:

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

b. mocrmemoBaTenbHOCTD YHMCIIOBBIX MOKa3aTeNel, XapaKTEPU3YIOUIUX YPOBEHb COCTOSHUS M M3MEHEHHS H3ydaeMOro
SIBJICHUS;

C. TIOCJIEIOBATEIbHOCTD YIOPSIOUEHHBIX BPEMEHHBIX UHTEPBAJIOB, HJIM MOMEHTOB BPEMEHH.

2. [lepuonnyeckue KoJiedanmsi, BOSHUKAIONIIYE MO BJUSAHUEM CMeHbl BpeMeHH Ioia Ha3bIBalOTCA...

a. XpOHOJIOTHYECKUMU;

b. ce30HHBIMIE;

C. TCHACHIINCH;

d. cmygaitHBIMHL.

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 JId IIPOBEACHUS HpOMe)KyTO‘IHOﬁ aTTeCTanuu

cY, =T, +S,E

d.Y, =T, S, E;

5.ITox W3MEHEHHEM, ONPENeINAIONMM OOIlee HANpaBICHHE pa3BUTHs, OCHOBHYIO TEHICHIHIO 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 ciydae 0 6amioB. MakcumyM 5 6asuios.
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