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IIporpammy cocraBui(u):

3enenyxud IOpuil BanentunoBuy

[Mpu HamuuK 00yYaArOUIMXCS M3 YHCIA JIUL C OTPAaHUYEHHBIMHU BO3MOKHOCTSIMH 37I0POBbSI, KOTOPBIM HEOOXOIUM OCOOBIH OPSIOK
OCBOCHHMS AUCLMIUIMHBI (MOAYJIS), O UX JKEJTaHUIO pa3padaTbiBaeTCs aJaTHPOBAHHAS K OTPaHUYEHHSIM UX 37J0pOBbs pabouas
porpamMMa JUCLHIUIUHEI (MOILYJIsT).

Pabouas mporpaMma AUCIUIUTHHBL

JKOHOMeETpPHUKA

paspaborana B coorBercTBuu ¢ ®I'OC BO:

DepepabHbIi TOCYAAPCTBEHHbIH 00pa30BaTeNbHBII CTAHIAPT BBICIIETO 00pa30BaHus - 0aKaliaBpHAT IO 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 (Ipohuiib): « DUHAHCH! U KPEAUT»

yrBepxkaeHHoro YuéneiM coeroM CI'CITY ot 28.10.2022 npotokoi Ne 4.

Pa6ouas nporpamma o700peHa Ha 3acelaHuH Kadeapsl

IKOHOMHKH ¥ YKOHOMHYECKOH 0€30MacHOCTH

[Iporokoin ot 30.08.2022 . Ne 1.
3aB. kadenpoii FO.I1. 'pabozaun

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 M 000O0IICHHS SMITMPHYECKUX 3aBUCUMOCTEH SKOHOMHYCCKUX NIEPEMEHHBIX, a TAKXKE MTOCTPOCHHS HaJeKHBIX
MIPOTHO30B B pa3NYHbIX cepax PUHAHCOBON IEATEIHHOCTHU C LIENIBI0 000CHOBaHUS IPUHUMAEMBIX pEIICHUH, (POPMHUPOBAHHE
koMmIeTeHnui B coorsercTBur ¢ TpedboBanusmMu GI'OC no HanpasneHuto noaroroBku 38.03.01 «DxoHOMUKaY U y4eOHBIM ILIAHOM.
3agauu u3yyeHus1 AMCUHMIUIMHBI: U3YYUTH STAIbl YKOHOMETPUIECKOTO MOJETHPOBAHUS; U3YIUTh METOBI CIICIN(HKALIIH
HKOHOMETPUICCKUX MOJIeNIel; ITO3HAKOMUTBCS C BUIAMU SIKOHOMETPUICCKUX MOJIeNIeH U HayYUTHCS X Pa3IH4aTh; OCBOUTH METOJUKY
MIOCTPOSHHUS SKOHOMETPHIECKON MOJIeNield M METObI OLIEHKH MX ITapaMeTPOB; HAYUHThCS OLCHUBATH KAYECTBO SKOHOMETPHIECKUX
MOJIeJIel; Hay9HUThCs IPUMEHSATH SKOHOMETPHUUYECKIE MOJIENH JUISI IMUTAIUK ¥ IIPOTHO3HPOBAHHS SKOHOMUYECKUX MPOLIECCOB.
Oo6JacTh npogeccuoHaIbLHOM AesiTeTIbHOCTU: 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

CraTtucTiKa

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

BI/ISHCC-HHaHI/IpOBaHI/IC

3. KOMIIETEHIIAY OBYYAIOIIETOCSl, POPMUPYEMBIE B PE3YJIbTATE OCBOEHUSI TUCUIIINHBI
(MOJLYJIST)

OIIK-2 Cnioco6eH oCcyecTBIATH CO0pP, 00pa0d0TKY U CTATHCTUYECKHUI aHATU3 JaHHBIX, HE00XOANUMBIX /IJIsl peleHHus
TOCTABJEHHBIX IKOHOMHUYECKHX 32124

OIIK-2.3 Ucnojb3yeT IKOHOMeTpHYeCKHe MOdeTU MPH pellleHuH IKOHOMUYECKHX 3a1a4

3HaeT: OCHOBHBIC IOHATHSA, KATETOPUM M HHCTPYMEHTHl SKOHOMETPHKH; OTJINYUS KJIACCHYECKOro M 0ailecOBCKOro IOAXOAOB K
CTaTUYECKOMY OLEHUBAHUIO, NPUHLUNBI NPUHATHA U pealM3allid SKOHOMHYECKHX U YIPABICHYECKHX PELICHHU; 4YUCIOBBIE
XapaKTepUCTUKU U (YHKIUU paclpeAeNeHus CIydalHbIX BEJIMYMH, TOUCUHbIE U UHTEpPBaJbHbIE OLIEHKU IapaMeTpoB CIIydalHbBIX
BEJIMYUH; MOAXOJbl K BBIUMCICHHUIO BEPOSTHOCTEH; MOMYyLIEHUs, JEXKallMe B OCHOBE JMHEMHON DPErpecCMOHHOI MOAENU; Mepy
Ka4ecTBa ypaBHEHUs perpeccuu (ko3 hUIUEeHT AeTepMUHALINN); TI0Ka3aTellb TECHOThI KOPPEISILIUOHHOM 3aBUCUMOCTH (KO3 duIuent
KOppeJISIAN); OCHOBHBIE TOJIOKEHHsT MeTona HamMmeHbmux kBaapatoB (MHK), cBotictBa onenok MHK; mocmencTBust HapymeHus
JIONYIEHUH KJIacCUYECKOM MOJENM JIMHEHHON perpeccuy, TECTbl Ha TIeTepOCKeNaCTUYHOCTb, aBTOKOPPEIALUIO; IIOHSATHE
MYJIbTUKOIUIMHEADHOCTH, METOIbl €€ OOHapyKeHHUs M  YCTPAaHEHHs; COCTAaBJLIOLIME BPEMEHHOIO  psila;  YCJIOBHUS
UACHTUQUIPYEMOCTH CUCTEMbI OJTHOBPEMEHHBIX YPABHEHUI.

VYMmeert: pa3paboraTs 1 000CHOBATh BapHaHTHI 3P (YEKTUBHBIX XO3AHCTBEHHBIX PEIICHHIT; IPUMEHATh 3KOHOMETPHUIECKIE MOJCTH IS
UCCIe0BaHUs U 0000IIEeHNS SMIMPUIECKUX 3aBUCUMOCTEH SKOHOMMYECKUX NEPEMEHHBIX; 1aTh SKOHOMHYECKYI0 HHTEPIPETALNIO
K03((QUIMEHTOB 3KOHOMETPHYECKOH MOJENH; ONpenensATs (opMy CBS3H MEXTY 3aBHCHMOH M OOBSICHAIOIMMH IIePEeMEHHBIMU
HKOHOMETPUYECKOH MOJENH; PACCUUTHIBATE YHUCIIOBBIE XapaKTEPUCTUKH U (DYHKLIUH PACIPENeICHUs CIy4alHbIX BEJINUUH, TOUCUHbIE
U UHTEpBAllbHbIE OLICHKH MapaMeTPOB CIy4allHbIX BEJIMYMH; OLICHUTh TECHOTY M HAIpPaBICHUE CBSI3M MEXIY HNEPEMEHHBIMHU B
9KOHOMETPUYECKON MOJEIH; MPOM3BOJUTH OLIEHKY [TapaMETPOB YpaBHEHHs MHOKECTBEHHOI perpeccuu; paccuuraTrb Ha ocHose MHK
KO03((QUIMEHTEI perpeccun, TOBEPUTENbHBIC MHTEPBANBI Ul (DYHKIWH PETpecCcHH H €€ IapaMeTpoB, a TaKkKe aHAIN3HPOBATh U
COJIEpKATENBHO HMHTEPIPETHPOBATh IOJYYEHHBIE pPE3YyNbTaTbl; CTPOMTh HA OCHOBE OIMCAHUS CHUTyallUd CTaHJapTHbIE
SKOHOMETPUYECKHE MOJEIH, aHAIM3UPOBATh U COAEPHKATEIBHO HMHTEPIPETUPOBATH MOIYYCHHBIE PE3YIbTAThl; IPOTHO3UPOBATh Ha
OCHOBE CTaHJapTHBIX YKOHOMETPUYECKUX MOJEIEH MOBEIEeHHE DKOHOMHUYECKHX areHTOB, Pa3BUTHE YKOHOMHMYECKHX IPOLECCOB U
SBJICHUI; OOHApYXMBATh SBJICHHE TETEPOCKEAACTHYHOCTH B IJIHMHEWHBIX PETPECCHOHHBIX MOJENAX; OIEHHTHh IapaMeTph
perpeccuoHHOM Mozenu ¢ nomoislo OMHK; paccuuTsiBaTh M aHAIM3UPOBATH YacTHBIE KO3(D(MUIMEHTH KOPPEIALNY; OLEHUBATH
perpeccrio ¢ MOMOINBbI0 (DPUKTHUBHBIX MEPEMEHHBIX; MPOBOIMTH JMHEAPH3AIMI0 MOJENeH PerpeccHu; MPOTHO3HPOBATH Pa3BUTHE
PBIHKOB C HCHOJb30BAaHHMEM JKOHOMETPUYECKMX MOJAEIECH OCYLIECTBIATbh OLEHKY YIPABICHUYECKUX PEIICHHH C HCIOJIb30BaHUEM
SKOHOMETPUYECKHX MOJeNeil; HaX0IUTh ypaBHEHUE TPEH A Ul BPEMEHHOIO PsJa U IIPOBEPSTH €ro 3HAYMMOCTb; JaTh TOYEUHBIH U
HHTEPBaJIbHbIN IPOrHO3bI AJIs CPEAHETO M UHIUBUAYAIBHOIO 3HAUEHUH BPEMEHHOTO PsAa;

IIPOBECTHU CIJIA)KUBAHKUE TPEHJIa BPEMEHHOT'O psiia METOJOM CKOJB3SIIMX CPETHUX; CTPOUTH U MPOBEPATh HA aJieKBATHOCTb MOJENb
aBTOPErpecCUOHHOIl ycioBHOI rerepockenactuanocTd (ARCH); cTpouTs 1 npoBepsATh Ha aIKBaTHOCTb aBTOPEIPECCHOHHYIO MOJIETb
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
Paznes 1. BBeieHne B 3K0HOMeTpHYeCKOe MOJeIMPOBaHH e
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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Pa6ouas nporpamMma JAUCIHILIHHBL « DKOHOMETPUKA)

1.3 OCHOBHbIE aCTIEKThI 3KOHOMETPHUECKOTO MoaeupoBanus /Cp/ 5 8 0

1.4 DJIEeMEHThI TEOPUH BEPOSITHOCTEH U MaTeMaTnieckoii craructuku /Cp/ 5 8 0
Paznen 2. Teopusi perpeccHOHHOT0 aHAJIN3a

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

2.2 IMapHbIii perpeccuonHblil ananm3. [TokaszaTenu kayectsa perpeccuut /IIp/ 5 2 1

2.3 ITapHslii perpeccuonHbli aHanu3. [okazatenu kauectBa perpeccun /Cp/ 5 8 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 6 0

2.7 Meton HanMenblux kBaaparoB (MHK) /Cp/ 5 6 0

2.8 Caoiictea orieHok MHK /Cp/ 5 6 0

2.9 JIuneliHbIe perpeCCHOHHBIC MOJICNHN C TETEPOCKETACTUIHBIMU M aBTOKOPPEIAIIUOHHBIME 5 2 0
ocratkamu. O000IIeHHBII MeTO ] HanMeHbIInX KBajgpaToB (OMHK) /Jlex/

2.10 JIuHe#HBIe PErpecCHOHHBIC MOJICITH C TeTePOCKEAACTUIHBIMK 1 aBTOKOPPEIAIIHOHHBIMH 5 2 0
octatkamu. O000IIeHHBII MeTO] HauMeHbIUX KBaapaToB (OMHK) /TIp/

211 JInHeHHbIe PErpecCHOHHBIC MOJIEITH C TeTePOCKEAACTUIHBIMU M ABTOKOPPEIISIIMOHHBIMU 5 6 0
octatkamu /Cp/

2.12 0600611eHHbI MeTo 1 HanMeHbHX KBaaparos (OMHK) /Cp/ 5 6 0

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

2.14 MynbTUKOJITIEHUApHOCTh. PerpeccuoHHble MOJENIN € TEPEMEHHOH CTPYKTYpOM. 5 2 1
duKTHBHBIC TIepeMeHHbIe. HenmuHelHble Moienu perpeccuu u ux JuHeapusanus /TIp/

2.15 MyJbTHKOJUIEHHAPHOCTh. PErpecCHOHHBIE MOJEIH C IEPEeMEHHOW CTPYKTYpOIi. 5 6 0
DukTuBHBIE IepeMeHHbIe /Cp/

2.16 Henunelinble MOJIeH perpeccuu U ux juHeapusaims /Cp/ 5 6 0
Pa3nen 3. IIpakTHYecKkoe MpUMeHEHHE PerpecCHOHHBIX MojieJeit

3.1 XapaKkTepUCTUKH BPEMEHHbIX psioB /JIex/ 5 1 0

3.2 XapakTepuCTUKK BpPEMEHHBIX psIOB. MoOJAENH CTalMOAPHBIX M HECTAMOHAPHBIX 5 2 1
BPEMEHHbIX PsIOB, MX Kinaccudukanus /TIp/

3.3 XapaKkTepUCTUKH BpeMeHHbIX psiioB /Cp/ 5 6 0

34 Mojenu cTalMOHAPHBIX W HECTAI[MOHAPHBIX BPEMEHHBIX PSIIOB, WX KiaccU(HUKaIHs 5 1 0
/Jlex/

35 Mopenu cTanMoHAapHBIX M HECTAallMOHAPHBIX BPEMEHHBIX PSNOB, HX Kiaccudukamms 5 6 0
/Cp/

3.6 Cucrema JMHEHHBIX OJHOBPEMEHHBIX YypaBHEHUH. KOCBEHHBIHM, IBYXIIAroBbli Hu 5 1 0
TPEXIIAroBbIi METO| HAMMEHBIINX KBaIpaToB /JIek/

3.7 Cucrema JMHEHHBIX OJHOBPEMEHHBIX YypaBHEHUH. KOCBEHHBIM, IBYXIIAroBbli Hu 5 2 1
TPEXIIaroBbIi METO] HAaMMEHbIINX KBanpaToB /I1p/

3.8 Cucrema JIMHEHHBIX OJHOBPEMEHHBIX ypaBHEHUH. KOCBEHHBIH, ABYXIIAroBBIA H 5 6 0
TPEXIIArOBbI METOJ] HAMMEHbIIHNX KBapatoB /Cp/

5. OueHoYHbIe M METOANYECKHE MATEPHAJIbI 0 JHCHUILTHHE (MOTYJIIO)

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

5 cemecTp, 5 Hexknmii, 7 NPaKTHYeCKUX 3aHATHH
Pa3nen 1. BBenenune B 3koHOMeTPUYECKOe MO/IeTHPOBAHNE
Jlextust Ne 1 (1 gac)
OCHOBHBIE aCTIEKTHl YKOHOMETPUIECKOTO MOJETHPOBAHUS
Bompocs! 1 3anaHus:
1.OCHOBHBIE 3TAMBI X MPOOIEMBI SIKOHOMETPHUYECKOTO MOJICTHPOBAHHSI.
2.3a71a41 95KOHOMETPHUKH B 00JIACTH COLUATHHO-IKOHOMHYECKUX HCCIICIOBaHHH.
3.Ilonsarus cnemu$uKanuy U HASHTUGHUIUPYEMOCTH MOJIETH. [IpMephl S9KOHOMETPHUYECKUX MOZENel (MOIeNb MPEAT0KEHHS U
Crpoca Ha KOHKYPEHTHOM DPBIHKE).
[Ipaktuueckoe 3ansTue Ne 1 (2 yaca)
OCHOBHBIE aCIEKTHl 9KOHOMETPHUYECKOTO MOJIEIUPOBAHUS. DJIEMEHTH! TEOPUU BEPOSTHOCTEH U MaTEMaTHUECKOI CTaTHCTHKH
Bormpocs! u 3aganus:
3agaga 1. ToproBoe npeanpuaTHe UMEET CETh, COCTOSIIYIO U3 12 Mara3zuHoB, HHGOPMALHUS 0 ACATEILHOCTH, KOTOPBIX IPEACTAaBIICHA B
Tabmuie Nel.
Tabmnna Nel

Ne I'onoBoii ToBapoo6opoT, MiH.pyo.(Y) Toprosas miomass, Cpennee uncio
ThIC.M2(X1) HoceTUTeNel B JIEHB,
ThIC.4el.(X2)

Crpanuua 4 u3 20




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 GOpMY CBI3H MEXKIY pe3yabTHPYIOMNM mokazaTenem (Y) u kaxapiM u3 gpakropo (X1 u X2).

3amaua 2. IloctpoeHa Monelns 3aBUcUMOCTH HakorieHus (V) 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), aucnepcuto D(X), cpeqHe kBagpaTHuiecKoe OTKIOHEHHE ClIydaiiHoM
BeTHIHHEI (X).
3anaua 4. Ciiyyaiinas sennuuna (X) cocpenoToueHa Ha untepsane ( -1,3), 3amana ¢pynkuueii pactipenenenus F (x) = Yax + V.
Haiiti BeposTHOCTS MOnaganus cirydaiinoit BenuauHsl (X) B uarepsan (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.
Konrtponsnoe Meponpusrue no Pazneny 1
3amaua 1. [To manHbIM 3a1a4u 2.6 HaiiiuTe cpeqHuil OaI Mo 00IIeCTBO3HAHUIO, pa30poc OAIIIOB OTHOCHTEIBHO CPEHEr0 3HAUCHHMS.
(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 perpeccuonnslit ananus. Ilokazarenu kauecTa perpeccuu
Bompocs! n 3aganus:
l.q)yHKLU/IOHaJ]I)HaH, CTaTUCTHUYCCKAs U KOPPCIIUOHHAsA 3aBUCUMOCTH.
2.JIuHeitHas mapHas perpeccus.
3.Koapdumuent koppensuuu.
4.OCHOBHBIE ITOJIOKEHHUST 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 MexaHuzauu padot (X,% ) 1 mpou3BOAUTENLHOCTHIO Tpyaa ( Y, T/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

Heo0xomumo: OLleHUTh TECHOTY M HANIPaBJICHHE CBS3U MEXKIY TIEPEMEHHBIMH C TOMOIIBIO K03 DULIMEeHTa KOPPEIIIIHH.
Tecr
3AJIAHME 1 (BeiGepute 01MH BapHaHT OTBETA)

DunoreHHsle nepemerusie ... BAPUAHTBI OTBETOB:
1) MOTYT KOPpPEIUPOBATH C OIMOKAMH PErPECCU  2) HE 3aBUCST OT SK30TCHHBIX MEPEMEHHBIX
3) BIMSAIOT Ha 3K30T€HHBIE IepeMeHHble  4) MOTYT ObITh 00BEKTOM PETYIUPOBAHHS
Jlexust Ne 2 (1 gac)
JIuneliHas Mozienb MHOKECTBEHHOM perpeccun
Bomnpocs! 1 3aganus:
1.Knaccuueckast HopMasibHasi JTMHEHHAs MOJIENIb MHOKECTBEHHON PEerpecCum.
2.MartpuuHas popma MOJIeIN MHOKECTBEHHON pEerpeccum.
3.ITpeAnoCchUIKY )11 MHOKECTBEHHOT'O PErpecCHOHHOTO aHaIN3a.
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4.01eHKa 3HaYMMOCTH MHOXKECTBEHHOM PErpecCHH.
[Ipaktuueckoe 3ansTue Ne 3 (2 yaca)
JIuneiiHast MOJICNTb MHOXKECTBEHHOHU perpeccu. Meron HauMeHbux kBajaparos (MHK)
Bomnpocsl 1 3ajaHus:
3amaua 1: IMeroTcs yCIIOBHBIC JaHHBIE O CMEHHOM TOOBIYHM YIiis Ha oJiHOTO padouero (VY,T) , MomHocTH miacta (X1,M) 1 ypoBHEM
MexaHu3zanuu pabot (X2,%), xapakrepusyomue mnpouecc 1o0b4u 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

IMony4eHo ypaBHEHHE PErPECCUH B BUIE:

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

Tpebyercs

M, (Y) . Xo(86)

1. OleHUTh MaTeMaTHYECKOE OXKUIAHUE pu
3amaua 2: IMeeTcst 3aBUCUMOCTD MEKIY CMEHHOM 00bI4ell yriis Ha oHoro padouero (V) (T) ¥ MOIIHOCTHIO T1acta (X)(M),
nosiydyeHHast no n=10 maxram:
Xi 8 11 12 9 8 8 9 9 8 12
Vi 5 10 10 7 5 6 6 5 6 8
Tpebyertcs HaiiTH:
1.ypaBHenue perpeccuit (Y) o (X) 4 HOCTpOUTH ee Ipadux
2.xk03durment xoppensiun Mmexay (Y) u (X)
3.CMEHHYIO CPE/IHIOIO JJOOBITY YIJI Ha OHOrO pabodero Ui MaxT ¢ MOIIHOCTBIO IJIacTa 8 M
4.95% -ble nOBepUTENIbHbBIE MHTEPBAJIbI /11 HHIUBUIYaIbHOTO M CPEIHEro 3HaUeHUH CMEHHOMN TOOBIUM YIUIL Ha OJTHOTO Pabouero A
IIaXT ¢ MOIIHOCTBIO IIJIacTa 8M
5.c HazexkHoCThIO 0.95 uHTepBanbHbIE OLIEHKH KoddduienTa perpeccuu (B1) u nucnepcuun
Tecr
3AJIAHME Ne 1 (BbiOepuTe HECKOIBKO BAPHAHTOB OTBETA)
MeTto1 HAaMMEHBIINX KBaPaTOB MPUMEHNM K ypaBHeHHUsM perpeccud ... BAPUAHTBI OTBETOB:
1) koTOpBIE OTPAKAIOT HETMHEHHYIO 3aBUCUMOCTH MEKIY IBYMSI SKOHOMUIECKUMU MMOKA3aTESISIMUA M HE MOTYT OBITh MIPUBEICHBI K
JINHEWHOMY BUAY
2) KOTOpBIE OTPAXKAIOT HEITMHEHHYIO 3aBUCUMOCTh MEX/1y JIByMsI 9KOHOMHUUECKUMH MIOKA3aTeNISIMU, HO MOTYT OBITh IPUBECHBI K
JINHEWHOMY BUAY
3) HeNMHEHHOTO BHUIa
4) KOTOpbIE OTPAXKAIOT JIMHEHHYIO 3aBUCUMOCTh MEX/Y ABYMsI SKOHOMHYECKUMH TTOKa3aTeISIMU
3AJJAHME Ne 2 (BbIOepuTE HECKOIBKO BADHAHTOB OTBETA)
HecmenieHHOCTh OIIEHKH XapaKTepU3yeTcs ...
BAPUAHTHI OTBETOB:
1) 3aBuCHMOCTBIO OT 0ObeMa BBIOOPKH 3HAYCHHUSI MATEMATHIECKOTO O)KUIAHHS OCTATKOB
2) MaKCHUMaJIbHOW JIMCIIEpCHEN OCTAaTKOB
3) paBEHCTBOM HYJIIO MAaTEMaTHYECKOT'O OXKHJIaHUS OCTaTKOB
4) OTCYTCTBHEM HAKOIUICHHS OCTATKOB MPH OOJIBILIOM YHCIIE BHIOOPOYHBIX OIICHUBAHUI
Jlexrust Ne 2-3 (2 gaca)
JlunelHble pErpeCCHOHHBIE MOJEIH C FeTEPOCKETACTHYHBIMU U aBTOKOPPEALMOHHBIME ocTaTkaMU. O600IEeHHbIH MEeTOx
HauMeHbInX KBaapaToB (OMHK)

Bormpocs! u 3aganus:
1. ITocnencTBUS HapyLICHUS JAOIYILIEHUN KITACCUUECKON MOJIEIH JIMHEHHOM perpeccuu.
2. ToMOCKeJacTHYHOCTb, €€ OOHAPYKEHUE U YCTPAaHEHHE .
3. ABTOKOppEISHS PErPECCHOHHBIX OCTATKOB
4. O6o6uIeHHAas TUHEHHAS MOJIETb MHOKECTBEHHOH PErpecCHH.
5. Teopema AiiTkeHa.
IMpakTuueckoe 3ausTue Ne 4 (2 yaca)
JIuHeliHble perpecCHOHHbIE MOJIENU C T€TEPOCKEJACTUYHBIMU 1 aBTOKOPPEISIIMOHHBIMU OocTaTKaMu. OGOOIIEHHBIH METO
HauMeHbIux kBajapatos (OMHK)
Bormpocs! u 3aganust:

3amaya B Tabnmie npuBeneHs! JaHHBIE MO 18 HAOIOIEHUSIM MOJIENTH IPOCTPAHCTBEHHOMN BHIOOPKH:

| Xi ei | Xi Ei

1 21.3 2.3 10 715 23.8
2 22.6 5.6 11 75.7 45.7
3 32.7 12.8 12 76 34.7
4 41.9 10.1 13 78.9 56.9
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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
Ipenmoaras, 4To OMIMOKH PErpeCcCHH MPEACTABILIOT COO0H HOPMAITBHO pacIpeIeeHHbIC CITydaliHble BETNYHHBI, IPOBEPHUTH

THIOTE3Y O TOMOCKEACTHYHOCTH, UcoNb3ys TecT [onadenna — Kannra.
3anaua J{ng nuHEHHOTO 01HO(AKTOPHOTO YpaBHEHHS PErPECcCUU

yt =A0+A1Xt+€t

Nmeercs T =12 nap HaOiroieHui 11es1eBoi nepeMeHHoi (Y ) u 9k30reHHO# nepeMenHoi ( X ), KOTOpbIe TPE/ICTABICHBI B TaOIHIIE

t

Xt 5 25 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 4.5 8.9 11.8
Just omi6ku ypaBHeHus (Et) BBITOTHSIOTCS TPEANOCHUIKY aBTOPETPECCHHU MEPBOTO TMOPSIKA C U3BECTHBIMHU 3HAUCHHUAMHU
2
p = -04mu Ot =1. TpeOyercs ouenuts napameTpsl ypaBaeHus ( A0 ) u ( Al) ¢ momompsro OMHK.
Tect

3AJIAHMUE - (BbiOepuTE OIMH BAPHAHT OTBETA)
0O0606mennsit MHK npumensercs B ciyuae... BAPMAHTBI OTBETOB:
1) HamMuus B OCTATKaX reTePOCKEAACTHYHOCTH WIIK aBTOKOPPEISAIUK  2) HANWYHS B MOJAETH (UKTHBHBIX TIEPEMEHHBIX 3 )HATHYHUS
B MOJIEIT MYJbTHKOJUIMHEAPHOCTH ~ 4) HaJIM4Usl B MOJICIIM HE3HAYUMBIX OLICHOK
Jlexrust Ne 3-4 (2 gaca)
MyJbTHKOJUIEHHAPHOCTh. PerpeccuoHHbIe MOJIENN ¢ IEPEMEHHOM CTpyKTypoi. DUKTHBHBIC IepeMeHHble. HenaeliHble Moenu
perpeccuu U UxX JUHeapu3aIus
Bomnpocs! 1 3axanust:
1. MynpTHKOJIMHEAPHOCTD: TIOJHASI U YACTUIHASL.
2.Mcnonb30BaHuE PErPECCHOHHBIX MOEIEH ¢ TepeMEeHHOM CTpyKTypoii. @UKTUBHBIE IEPEMEHHBIE.
3. YacTHast KOppeTSIIHsL.
4. JIBa noaxo/a Juisi OUEHKH MapaMeTPOB HEIMHEHHBIX MOJIeIeit
5. HenmHeHbIE MOJICIIN PErpeccuu
[paktuueckoe 3ansitTue Ne 5 (2 yaca)
MynbTHKOIIIEHHAPHOCTh. PerpeccrnonHble Moaeny ¢ mepeMeHHon cTpykTypoid. OukTuBHbIE mepeMennble. Henmnueitbie Moaenn
perpeccuy 1 uX JMHeapH3aLusl
Bormpocsr u 3aganus:
. Y, =a +a X, +a,X, +¢&
3amaua 1. J[yns nepeMeHHO#H «3apaboTHas TUIaTay MPeCTaBICHa MOJICIh: 0

U norapudm coBOKymHOI 3apaGoTHOM TIATHI

S KOJIMYECTBO JIET O6y‘ICHI/IH

X
2t _ ompIT SaGOTbI

& = (O, o’

Bri0opka cocraBieHa TakuM 00pa3om, uto Homepa oT 1 1o 100 cooTBeTcTBYIOT keHIuHaM, a co 101 mo 300 — Mmy>x4nHam
Tpebyercs:

IMpennoxuts 1Ba criocoda NpeAcTaBIeHUs HYlIeBOH THIIOTE3bl, YTO 3apaboTHAs IIaTa MYXUYHHBI A7 JAHHOTO YPOBHSA 00pa30BaHUs U
OITBITA PaOOTEI BHIIIE, €M Yy JKCHIIIHBI C TAKIMH JK€ XapaKTePHCTHKAMHU

3agaqa 2. JIns Mccie10BaHus 3aBUCUMOCTH MEXK Yy IPOM3BOAUTEIBHOCTHIO Tpyaa X1, Bo3pacToM X2 U IPOU3BOACTBEHHBIM CTaXkeM X3
ObI1a Mpon3BeieHa BeIOopka u3 100 pabodnx oIHOM U TOH e CrienianbHOCTH. BrraucienHble mapHbie K03 GHITMEHTH KOPPEISIIIT
OKa3aIUCh 3HAUUMBIMU U cocTaBunu : 112 =0.2,r13 = 0.41. r23 =0.82. Beraucaurs yactTHble KOIGPUIHEHTHI KOPPEISIIUU
U OLICHUTH UX 3HAYMMOCTb Ha ypoBHe  a =0.05.

3anaqa 3. [To ceMu MPEANPUATHAM TSDKEION MPOMBIIUICHHOCTH PETHOHA TTOJTy4YeHa HH(OpMaIis, XapaKTepu3ykoIias 3aBUCHMOCTb

npudbun npeanpuats (Y, MiH. py0.) OT neHbl Ha chipbe (X, Thic.py0.3a TOHHY).
Y 64 56 52 48 50 46 38
X 64 68 82 76 84 96 100
3aganue:

1.[lns onpeneneHus 3aBUCUMOCTH TpuObUH npeanpusaTys (Y) oT 1eHbl Ha cbIpbe (X) HOCTPOUTH CIIeIyOLIIe

MOJIETIH: TMHEHHYI0,CTENICHHYIO, I0Ka3aTeNbHYI0, THIIEPOOIMIECKYIO.

2.0OUeHUTH KXy MOJENb, ONPEIeIHB: HHAEKC KOPPEIAIHI,CPEIHIOI0 OTHOCHTEIIBHYIO ONIHOKY,K03(GUIIHCHT

netepMuHanuy, F-xputepunit @umepa.

3.CocTaBUTh CBOAHYIO TaOIUIy BHIYUCICHUH, BEIOPATH JIyUIlyI0 MOAEIb, JaTh HHTEPIPETALHIO PACCUMTAHHBIX XapaKTEPUCTHUK.
4.PaccunTaTth IPOTHO3HbIE 3HAYECHHS PE3yILTATUBHOTO IIPH3HAKA IO JyYIIel MOJEH, €CJIU IIeHa Ha ChIpbe cOCTaBUT 89,573 ThIc. pyo.
3a TOHHY

5.Pe3ynbpTaThl pacueToB 0TOOPA3UTh Ha TpaduKe.

Tect

Perpeccuy, HeIHHEHHBIE 0 OOBSICHIIONNM IIEPEMEHHBIM, HO JIMHEHHBIC 110 OLICHUBAEMBIM ITapaMeTpaM(HECKOIBEKO BApHAHTOB
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OTBETA)
ay=a+bx+bx?+¢
by=a-x?-¢
b
cy=a+ * +¢
dy=a+bx+e¢
ey=a-b*-¢
fy = edthx . ¢
KoHTposbHOE MeponpusITHE MO paszeiy 2
3aava. [1o npeanpusTHsIM JIETKOH MpoMbIiieHHOCTH CaMapCcKoro pernoHa ImojtyaeHa HHGpOopMaIys, XapaKTepU3yoIlast 3aBUCUMOCTh

00BeMa BBITYCKa MPOTYKIUH ( Y , MJIH. py0.) OT 00beMa KannuTaJIOBIOXECHUI (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
3aganue:

1.IToctpoiite moe KOPpEIIUUN U CPOPMYITUPYHTE THIIOTE3Y O OpME CBSI3U MEXKTy 00beMOM BbITycka npoaykiuu (Y) (MiIH.py0.) 1
00BEMOM KaITUTAJIOBJIOXKEHUH ( X , MJIH. py0.)

2.01eHNUTE TECHOTY CBSA3U MEXIY 00bEMOM BBIITYCKa MPOIYKIHUH ( Y , MIIH. py0.) 00BEMOM KaluTalI0BIOXKEHHH (X , MJIH. py0.) ¢
MTOMOIIIBIO BBIOOPOUHOTO K03 dunuenTa koppessiuuu. [Iposepste ero 3Haunmocts (<= 0.1).
3.PaccunTaiiTe OLICHKH ITapaMETPOB YPABHEHHMS [TapPHOW PErPEeCCUH.

4 IlpoBepbTe 3HAYNMOCTH OIICHKH (b ) mapameTpa perpeccuu ¢ MoMoIIbio Kputepus CThIOZCHTa IPHU YPOBHE 3HAYUMOCTH

a = 01 b).

. Cnenaiite sxoHoMuueckuit BEIBOA. [loctpoiite 90%- moBepuTenbHBII HHTEpBaA [T KoddduimenTa perpeccu (
JlaliTe 5KOHOMHYECKYIO MHTEPIIPETALIHIO.

5.IIpoBepbTe 3HAUUMOCTH OLEHKU ( a) rapameTpa perpeccHuu ¢ MoMoInbko Kpurepusi CTbIOJIEHTa IIPU YPOBHE 3HAUUMOCTH

a = 0.1 y . . a
. ITocrpoiite 90%- nOBEpUTEIBHBIN HHTEPBAI TSl CBOOOJHOTO WieHa ypaBaeHus (¢ ).
6.Paccunraiite BeIOOpouHBIiA K03 unmenT nerepmunanuu. Cuenaite SKoOHOMUYECKH BbIBOJI. OLieHHTE ¢ MOMOIIbIO F-KpuTepus

01,

7.Paccunraiite 00beM BBIITyCKa MPOIYKIIUN (y 0), ecnm 06beM KanuTanoBIOXKeHHi coctaBut 70 MiH.pyo6.. IToctpoiite 90%

a
®dunrepa 3HAYUMOCTH YpPaBHEHUS perpeccu (

JOBEPUTENBHBIA HHTEPBAJ AT IIPOTHO3HOTO 3HAYEHHS 0OBACHAEMOIT IepeMeHHOH ( Yo ). Caenali 5KOHOMHYECKUI! BBIBOJL.
8.Ha nosne xoppensiiuu nocTpoiTe TMHUIO PETPECCHH.
Pazpnen 3. [IpakTHyeckoe NpuMeHEeHHe PerpecCHOHHBIX MoJeeil
Jlexnus Ne 4 (2 gaca)

XapaKTepUCTUKH BPEMEHHBIX PS/IOB
Bormpocs! u 3aganust:
1.BpeMeHHOH psia U 3Talbl €10 aHaJIU3a.
2. CocraBnsonye BpeMEHHOTO piaa
3.AHanuTHYECKOE BEIPABHUBAHUE BPEMEHHOTO PALA.

IMpakTuueckoe 3ausTre Ne 6 (2 yaca)

XapakTepuCTHKN BPEMEHHBIX PsAI0B. Moeny CTalOHapHEIX U HECTAIIMOHAPHBIX BPEMEHHBIX PANOB, X KIACCH(MHKAIINL

Bomnpocs! u 3ananus:
3amaua B Tabmune npuBeAeHEI JaHHBIE, OTPaKaloIIHe CIIPOC Ha TOBAP 332 BOCBMHUIICTHUH IIEPUO:

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

Haiiti ypaBHeHHe TpeHa A4Sl BpEMEHHOTo psina Vi, momarast TpeH[ JMHEHHBIM, IPOBEPUTH 3HAUNMOCTh YpaBHEHUs TpeHpamo F
- KpUTEPHIO Ha 5%-HOM YpOBHE 3HAaUUMOCTHU.

TECTBI

1.ITocTpoeHa agIuTUBHAS MOJIENIb BDEMEHHOI'O psijia, TAe Y, — BpeMeHHOH psn, T; — TpeHJoBas KOMIOHEHTa, S; — Ce30HHas
KOMIIOHeHTa, E, — ciayuaiinas komnoHeHnTa. Eciu Y, = 15, To npaBuibHO HaiiIeHbl 3HAUYSHUS] KOMIIOHEHT psiza ...

aT, =8, 5,=5 E=0

b.T, =8, S,=5,E, =2

cT, =15, S, =5, E, =0

d.T, =15, S, =-5, E, =2

2.B pesynbTaTe CriaakMBaHUs BPEMEHHOTO psija 6, 2, 7, 5, 12 npocToi 4eThIpexXuIeHHON CKOIB3sIIeH cpefiHell TepBoe Crila)KeHHOe
3HAUEHUE PABHO ...

3anmaua B Tabmuiie npeacraBiieHa JUHAMHKA Kypca akiuid kopnopanuu «OMeray.

epuos Kypc | mepuox Kypc TIepUOJT Kypc epuo Kypc | mepuon Kypc | nepuon Kypc
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
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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 M MPOBEPUTH Ha agekBaTHOCTh Moaeins ARCH(1).
Jlexmms Ne 5 (1 yac)
Mopenu cTallMOHAPHBIX M HECTALMOHAPHBIX BPEMEHHBIX PAJIOB, X KIIACCU(UKAIHS
Bormpocsr u 3aganwus:
1.CraunonapHbie BpeMEHHBIE PsIIIbl U UX XapaKTepUCTHUKA
2.ABTOpErpEeCCHOHHBIC MOJICTH U MOJIEIIH CKOJIB3SIICH cpeTHe
3.HecranuoHapHbIe BpeMEHHBIC PSIJIBL.
Jlextms Ne 5 (1 gac)
Cucrema JIMHEHHBIX OJIHOBPEMEHHBIX YpaBHEHUH. KOCBEHHBIH, IBYXIIAroBBIi M TPEXIIaroBbIi METO HAMMEHBIIUX KBaJApaToB
Bormpocsr u 3aganms:
1.Cucrema ogHOBpeMEHHBIX ypaBHeHuil (COY)
2. I[IpobneMa uIeHTUHUIMPYEMOCTH CHCTEMbI OJJHOBPEMEHHBIX YPaBHEHHUN
[Ipakruueckoe 3ansTue Ne 7 (2 gaca)
Cucrema THHEHHBIX OJHOBPEMEHHBIX ypaBHEHHU. KOCBEHHBIH, ABYXIIArOBEIM U TPEXIIATrOBBIN METO]] HANMEHBIINX KBaJPaTOB
Bomnpocs! u 3aanust:
3amaga Mmeercss MaKpoIKOHOMUYECKAst MOJICTIb:

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

o =6+ LY+ B + &y

L=r+71 +7M +&y

Y, =C, +1, +G,

Tpebyercs: Onucarp npoueaypy olieHnBaHus ypaBHeHuit mo 2MHK

KoHnTponsHOE MeponpusiTHe 1Mo pasaerny 3
3amaua B tabnuie npuBeneHb! JaHHbBIC, OTPAXAIOLIME TPUObUTL PEANPUATHS 32 BOCBMUICTHUN IEPHOJ:

Top, t 1 2 3 4 5 6 7 8
IMTpuOsins, Yt 213 171 291 309 317 362 351 361
y.J.e.

IMpoBecTy criakMBaHUE BPEMEHHOTO pAaa Yt METOJOM CKOJIb3SIIUX CPEIHHUX, HCIONb3YsI IPOCTYIO CPEAHION apU(METHUECKYIO C
WHTEPBAJIOM CIUIAXHMBaHUSA ~ M=3 roja. JlaTe TOUCUHYIO U ¢ HaIe)KHOCTHIO 0.95 HHTEpBAIbHYIO OLIEHKH MIPOTHO3a CPEAHET0 U
WHIMBHYaJbHOTO 3HAYCHUH NPHOBUIM NPEANPHATHS Ha MOMEHT t =9 (neBsATHIi roxn).

5.2. Copep:xaHue caMOCTOATEILHON PadOTHI MO JUCHUILINHE (MOAYJII0)

Conep:xaHue 00513aTe/IbHOM CAMOCTOATE/ILHOI Pa0OTHI 1O JUCHUIIIMHE

Ne n/m TeMbl TUCHUTLTHHBI Coaep:xkaHue caMOCTOSITEILHOI padoThI Tponykrsi
JAeATeTbHOCTH
1 OcHoBHbIE acnextsl | Hanumunre passepHyThlil oTBeT Ha TeMy «HekoTopbie IMucemenHas padora
SKOHOMETPHYECKOTO ACIIeKThl YKOHOMETPUYECKOH MeTonoiorum». Pabora
MOJIEJIUPOBAHUS BBIIIOJIHSETCS] HA CTaHAAPTHOM JuCTe dopmara A4 ot
PYKH, MaKCUMaJIbHBIH 00B6eM paboTsl — 2 CTp.
2 OneMeHTHI Teopuu BeposTHocTel | IIpuBenure mnpuMep NPUHATHA 3KOHOMHYECKOTO IucemenHas padora
U MaTeMaTU4ECKOHW CTaTUCTUKU pelieHus B YCIOBHUAX DPHUCKA M HEONPEAEIEHHOCTH.
Pabora BBITIONHsIETCS HA CTAaHIAPTHOM JIMCTe opmara
A4 oT pyKH, MAKCUMaJIbHBIH 00beM paboThl — 1 cTp.
3 ITapHsiii perpeccuoHHbli ananu3. | Jlaiite pa3BepHyThIi 0TBET Ha Bompoc: «Kakue 3axaun ITucemenHas pabora
TToka3zarenu KauecTBa PErpeccHy | pelIaeT MPUKIAJIHONW PEerpecCHOHHbBIN aHaIn3)?
ITuceMeHHas paboTa BBINOIHAETCS OT PYKM Ha JIHCTE
A4, MakcuMaJIbHBIH 00beM paboThl — 1 cTp.
4 JInneiinas Mozenb | PemmnTe TeCcT Ha 3HaHWE KIIACCHYECKONM HOpMAlbHON ITucemenHas pabora
MHOECTBEHHOM perpeccuu JIMHEHHON MOJEIN MHOXKECTBEHHOM perpeccun
5 Meton HauMeHBUIMX KBaJIpaToB | Pemmrth 3amauy Ha ymMeHHE - pacCUUTaTh Ha OCHOBE ITucemenHas pabora
(MHK). MHK napameTpsl YpaBHEHHUs perpeccun,
6 CsoiictBa onenok MHK aHAJIU3UPOBaTh U COAEPHKATEIBHO UHTEPIPETUPOBATH
10JIy4E€HHBIE PE3yJIbTATHI;
7 JIuneiinbie perpeccuoHHble | Pemuth 3amauy Ha ymMeHue - OOHAPY)KUBATh SIBICHUE IMucemenHas padora
MOJIENIU C I'€TePOCKENACTUYHBIMU | T€TEPOCKEAACTUYHOCTH B JIMHEHHBIX pPErpecCHOHHBIX
u aBTOKOPPEISLIMOHHBIMU | MOJAENAX
OCTaTKaMH
8 O0001mEeHHBIH Metof, | Hanumure pasBepHyThli OTBET Ha Temy: B uem IMucemenHas padora
HaMMEHbIINX KBaJ[PaTOB | COCTOMUT CyTh 000OLIEHHON perpecCHOHHON MOAEIH
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Pabouyast nporpamMma JUCIHUILIMHBL  JKOHOMETPUKA)

(OMHK)

IMucemenHas paboTa BBIMONHACTCS OT PYKH Ha JIHCTE
A4. MakcumanbHblil 00beM paboThl 1 cTp.

9 MynbTUKOIIEHHAPHOCTb. Hamummre pa3BepHyTsIiii oTBET Ha Temy «Kak MokHO IMucemenHast pabora
Perpeccuonusie MOJEeNU C | oOHapyXUTh MYJIbTUKOJUIMHUAPHOCTH?» IluchMeHHas
MepeMeHHOM CTPYKTYpO#l. | paboTa BBINOJNHIETCS OT pPyKH Ha JUCTe A4,
QDUKTHUBHBIE IEPEMEHHbBIE MakcumanbHblil 00beM paboTs! 2 CTp.
10 Hemuneiinele Monenu perpeccuu | 1.IIoAroroBTbTe pa3BepHYTBIE OTBET Ha TEMY: ITucemenHas padora
U UX JIMHeapu3aIus «HenuueitHple MOJienN perpeccumn»
[MucbmeHHast paboTa BBIMOJHIETCS OT PYKH Ha JIUCTE
A4. MakcumaibHbIi 00beM paboTh 1 cTp.
11 XapaKTepUCTHKH BpeMeHHbIX | HanummuTe pa3BepHyThIl OTBET Ha TeMy: «BpeMeHHbIe ITucemenHas padora
psioB psaneDy IInceMeHHast paboTa BBIMONHAETCS OT PyKH HA
smicte A4. MakcuManbHblil 00beM paboTsl 3 cTp.
12 Mopenn CTAI[MOHAPHBIX u | Hammmmre passepHyTeiii oTBeT Ha TeMy «Kakmm IMucemenHast pabora
HECTallMOHAPHBIX BPEMEHHBIX | 00pa3oM  CTpOUTCS  aBTOPErPECCUOHHAs  MOJENb
PA/IOB, UX KIaCCU(pHKAIIUS cromp3sied cpenneit ARMAX»? TlucemenHast pabora
BBIIIOJIHAETCS OT PyKH Ha jucre A4. MakcumanbHbII
00beM paboThl 3 cTp.
13 Cucrema nuHeHHbIX | Pemmre Tecthl. 1.B cTpykTypHO# dhopme Moaen, ITucemenHast pabora
OJTHOBPEMEHHBIX yYpPaBHEHUH. | MOCTPOEHHOM 110 yKa3aHHOM cXeMe B3aUMOCBsI3eH
KocBennpll, AByXIIaroBbli H | MEXAY IEPEMEHHBIMH, KOJHMYECTBO SK30T€HHBIX
TPEXILIAroBbIi METOJ | MepPEeMEHHBIX PaBHO ...
HaMMEHBIINX KBaJ[paToOB : T
' .
Y2
v
Y3
2. KonndecTBO ypaBHEHHI CHCTEMBI [UIsl yKa3aHHOU
CXeMbI B3aNMOCBS3€il MeX 1y IEpEMEHHBIMH PABHO ...
b4
v 1
Y %
CoaeprxkaHue caMOCTOSITeIbHON padoThI 1O IMCHUIJINHE HA BHIOOP
Ne n/m TeMbl TUCHUTLTHHBI Coaep:xkaHue caMOCTOSITEIbHOI padoThI Tponykrsi
JesiTeJIbHOCTH
1 OcHOBHbIE acriekTsl | [ToxroroBere HMHPOPMALMOHHBIH 0030p Ha TeMy IucemenHas padora
9KOHOMETPUYECKOTO «ITpoGyeMbl SKOHOMETPUIECKOTO MPOTHO3UPOBAHUS.
MO/JICITUPOBAHUS Pabora BBITIOHsIETCS HA CTAaHIAPTHOM JIMCTe opmara
A4 oT pyKH, MAKCUMaJIbHBIH 00beM paboThl — 2 CTp.
2 OneMeHTHI TeopuH BeposTHocTel | Hamummure pasBepHyThIil oTBeT Ha Temy «lloaxomst k IucemenHas padora
1 MaTeMaTU4eCKON CTaTUCTUKU BBIYHCJICHUIO BEPOSATHOCTEH». PaboTa BhINOIHSACTCS Ha
craHmapTHoM JmcTe Qopmara A4 oT  pyKH,
MaKCHUMaJbHbIH 00beM padoThI — 2 cTp.
3 ITapHblil perpeccoHHbIN aHanu3. | JlaiiTe pa3BepHYTHIN OTBET Ha Bonpoc: «B yem pazHuma TTucemenHast pabora
ITokazarenu kauecTBa perpeccu | MeXAy perpeccueil u Koppesuuein»?
ITucbmenHast paboTa BBINOJIHACTCS OT PYKH Ha JICTE
A4, MakcuMaJIbHBIA 00beM paboThl — 1 cTp.
4 Jluneiinas Monenb | Pemmre 3amady Ha yMeHHE NPOM3BOAUTH OLCHKY ITucemenHas pabora
MHOXECTBEHHOM perpeccuu I1apaMeTpoB yPaBHEHUsI MHOYKECTBEHHOM perpeccuu
5 Meton HauMmeHbLIMX KBaJapaToB | Pemmrts 3agauy Ha yMEHME - pacCuMTaTb Ha OCHOBE IMucemenHas padora
(MHK). MHK rapameTpsl YpaBHEHUS perpeccun,
6 CsoiictBa onenok MHK aHAJIM3MPOBATh U COAEPIKATEIBHO MHTEPIPETHPOBATH
[10JIy4E€HHBIE PE3yJIbTATHI;
7 JIuneiinbie perpeccuoHHble | Pemnth 3agauy Ha yMmMeHHE OOHApyXKHMBaTh SIBICHHUE IMucemenHas padora
MOJIENIU C I'eTePOCKENACTUYHBIMU | T€TEPOCKEAACTUYHOCTH B JIMHEHHBIX pPErpecCHOHHBIX
u ABTOKOPPEISILMOHHBIMU | MOZAENAX
OCTaTKaMH
8 O0001mEeHHBIH MeToA | Pemmts 3amady Ha ymMeHME - OLIEHUTb IapaMeTphbl IMucemenHas padora
HaMMEHBIINX KBaJpaTOB | perpeccuoHHoi Mozenu ¢ nomoinsio OMHK
(OMHK)
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9 MynbTHKOJIEHHAPHOCTb. Pemnte 3amady Ha yMEHHE OLICHUBATH PETPECCHIO C IMucemenHas padora
PerpeccroHHble ~ MOIENM € | MOMOIIBIO (PUKTHBHBIX IEPEMEHHBIX
MepeMeHHOM CTPYKTYpOHl.
DUKTHBHBIC TEPEMEHHBIC

10 Henuneiinpie monenu perpeccun | [IpuBenuTe K JTMHEHHOMY BUAY JOTapu(PMUYCCKYIO U IMucemenHast pabora
Y UX JINHEApU3anus CTENICHHYIO (D YHKITHH.

[TuchMeHHass paboTa BBIMOJHACTCS OT PYKH HA JIHCTE
A4. MakcumaibHbIi 00beM paboTh 1 cTp.

11 XapaKTepUCTHKH BpeMeHHbIX | HamummuTe pa3BepHYTHIH OTBET Ha TeMmy: «AHaW3 ITucemenHas pabora
psioB BpPEMEHHBIX ps10oB» [TrceMenHas paboTa BEIOIHAETCS
OT pyku Ha iucte A4. MakcumaibHbIi 00beM paboThI 1
CTp.
12 Monenu CTallMOHAPHBIX u | [pumep 3amanus. Hamumure pasBepHyTHIl OTBET Ha ITucemenHas pabora
HeCTaI[MOHAPHBIX BpeMeHHbIX | TeMy  «HecranmonapHble ~ BpeMEHHBIE  PsIbD»
PAI0B, UX KIacCUpHKALIUS [MucemenHast paboTa BBINOJIHAETCS OT PYKH Ha JIHCTE
A4. MakcumalbHbIi 00beM paboThl 3 CTp.
13 Cucrema JTUHEHHBIX | Pemmre TecTs ITucemenHas pabora
O/THOBPEMEHHBIX ypaBHenuid. | 1.IlpuBeneHHass ¢opma MojENH, COOTBETCTBYHOIIAS
KocBeHHbIN, ABYXIIArOBBI M | CTPYKTYpHOH (¢oOpMe CHUCTEMBI  OJHOBPEMEHHBIX
TPEXIIaroBBIi METOJ | ypaBHEHUH (HECKOJIBKO BAPHAHTOB OTBETA)
HaVMEHBIINX KBAJAPATOB {yl = by, + aq1%; + &,
Y2 =by1yr + apnx; + &

BKJTIOYAET B ce0sl ypaBHEHUSI

Ay, = ApX; T &

b.y; = 611%1 +

C.y2 = 055%; + Uy

dy, =611% + 812% + Uy

8.y = 831%1 + 0%, + U,

2. Jns  uneHTHQUIMpYEMOH CTPYKTYpHOU  (OpMBI
CHCTeMBl OJHOBPEMEHHBIX YPAaBHCHUH MpU OILCHKE
rapaMeTpOB IPUMEHSIETCS ...

a.OOBIYHBIN METO/T HANMEHBIIIIX KBaJPATOB
b.KocBeHHbIi METO] HANMEHBIINX KBAJIPATOB
C.JIByXIIIaroBbIi METOJI HAUMEHBIINX KBAJPATOB
d.TpexIuaroBblii METO]] HAUMEHBLINX KBAJIPATOB

5.3.00pa3oBaTesibHbIE TEXHOJIOTHH

IMpu  opraHuM3zauMu  W3y4EeHUs  AUCUUIUIMHBL  OyZyT  HCIOJB30BaHBl  CIEAYIOI[UMEe  O00pa3oBaTelbHblE  TEXHOJOTHU:
HH(POPMAIIOHHO-KOMMYHHUKAI[OHHBIE ~ TEXHONIOTHM, TEXHOJOTHS OpPTaHM3allid  CaMOCTOSATENBHOH  pabOTBI, TEXHOIOTHS
pedaekcuBHOro 00y4eHusl, TEXHOJIOTHS MOJYIEHOTO 00Y4€HHUsI, TEXHOJIOTUSI UTPOBOTO 00YUEHUS, TEXHOIOTHH IPYIIIOBON TUCKYCCHUH,
MHTEPAKTHBHBIE TEXHONOTUH, TEXHOJIOTUS IPOOJIEMHOr0 OOy9eHHs, TEXHOJOTHSA OpPTaHM3alUH Yy4eOHO-HCCIETOBATEIBCKOM
JIESITENIbHOCTH, TEXHOJIOTUSI IPOEKTHOTO0 00y4€HHs, TEXHOJIOTHS Pa3BUTUSI KDUTUUECKOTO MBIIUICHHUSI.

5.4. Texyuuii KOHTPOJIb, MPOMEKYTOYHBIH KOHTPOJIb M IPOMEKYTOYHAS ATTeCTalUs

bBampHO-peATHHTOBas KapTa AUCIUIUTHHEI 0hopMIIeHa KakK MPIIOKEHHE K padoyeil mporpaMMe TUCIUILINHEL.
®DOH/1 OLIEHOYHBIX CPEJICTB LIS NPOBEICHUS IPOMEKYTOUHOM aTTECTAllMU 00YyHYarOIMXCs 110 TUCIUIUIMHE 0(POPMIICH OTICIbHBIM
JIOKYMEHTOM.

6. YYHEBHO-METOJNYECKOE U THO®OPMAIIMOHHOE OBECIIEYEHHUE

6.1. PexoMennyemas turepatypa

6.1.1. OcHoBHasi TUTEpaTypa

ABTOpBI, COCTaBUTENN 3arnaBue WznarenscTBo, rox
JI1.1 |IIyrko b. A., Kpemep H. I1I.| 9xoHOMeTpHKA: yuebnuk|Mocksa: FOnurn-/lana, 2017
https://biblioclub.ru/index.php?page=book&id=615865
JI1.2  |Ilox penakuueii: DKOHOMETpHKa: yuebHuk|Openbypr: OpeHOyprekuii
Adanacsesa B.H. http://biblioclub.ru/index.php?page=book&id=260747 rocyaapCTBEHHBIH

yauBepcuteT, 2012

6.1.2. lonosiHNTEIbHAS JTHTEPATYpPa

ABTOpBI, COCTaBUTENN 3arnaBue W3narenscTBo, ros
JI2.1 |I'puGanosa E. b. DKOHOMETpHKA! yueOHOE nocobue| Tomck: TYCVP, 2014
http://biblioclub.ru/index.php?page=book&id=480470
JI2.2 |Iunosckas H. A. DKOHOMETpHKA: yueOHOe nocobue|Apxanrensck: CADY, 2013
http://biblioclub.ru/index.php?page=book&id=436404
JI12.3 |Ilox penakiueit: DKOHOMETpHKA JUIs 0akanaBpoOB: y4aeoHuk |Opendypr: OO0 UIIK
Adanacbesa B.H. http://biblioclub.ru/index.php?page=book&id=330491 «Yuusepcuret», 2014
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J12.4 |rn. pen. C.A. AiiBazsiH [Ipukmagnas SKOHOMETpHKA: Hay4YHO-TIpakTHUecKui >xypHai|Mocksa: 4. Cuneprus
http://biblioclub.ru/index.php?page=book&id=429916 TIPECC, 2014
6.2 Ilepeuens mporpaMMHOro oéecneveHust
- 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 Ilepeuens HH(pOPMAMOHHBIX CIPABOYHBIX CHCTEM, MPO¢ecCHOHATBHBIX 023 JaHHBIX

- OBC «YHuBepcurerckas OMOIMOTEKa OHIIANHY

- baspl nannbix Springer eBooks

- IC:UTCITPOD BY3

- CIIC «I'’APAHT-AHamuTHK»

- CIIC «Koncynbrant-ITmocy

7. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHUE JUCHUIIJIMHbBI (MOYJIST)

7.1|HaumeHOBaHME CIIENUAILHOIO IIOMEIIEHHs: YueOHast ayAUTOpUs IS IPOBEJCHUS JICKIIMOHHBIX 3aHATUI, IPaKTUUECKUX
3aHATHI, TPYNIIOBEIX KOHCYIBTAIMH, MHANBHIYATbHBIX KOHCYJIBTAINH, TEKYIIET0 KOHTPOIIA, IPOMEXYTOUHOH aTTeCTalllH,
VYuebHas ayautopust. OcHaleHHOCTh: MenoBast focka-1mr., KoMiuiekt yue6Hoi Mebeny, HoyTOyK, IPOEKIHOHHOE
obopynoBanue (MyJIbTUMEINHHBIN POSKTOP U YKPaH).

7.2|HaumeHoBaHUE CIICIIMATIBHOTO TOMEIICHHS: TOMEIICHUE [T CAMOCTOSITEIbHOW paboThl, UnTanbHbIi 3a1. OCHAIIICHHOCTS:
TIK-4mrt. ¢ BO3MOXKHOCTBIO MOJKIIOYEHHUS K ceTH «HTepHeT» 1 00ecredyeHneM JOCTyMa B AJIEKTPOHHYIO
nHpOopMaIroHHO-00pa3oBarenbHyto cpeny CI'CITY, ITucbMenHslit cton-4 mr., [Tapra-2 mr.

8. METOANYECKHUE YKA3AHUS IO OCBOEHUIO JUCHUIIJIMHBI (MOY JIST)

Pabota Hag TEOPETHUECKUM MaTEpHAIOM MPOUCXOIUT KPATKO, CXEMaTHYHO, ITOCIIE0BATENHHO (DUKCHPOBATE OCHOBHBIE ITOJIOXKEHUS,
BBIBOJIbI, (POPMYJIUPOBKH, 000OIIEHMS; IIOMEYaTh BaXKHbIE MBICIH, BBIJCIATH KJIIOYEBBIE CJIOBA, TEPMHHBI. IIpoBepka TEPMHUHOB,
MOHSATHI C TOMOIIBIO SHIMKIONEANH, cIoBapeil, ClIpaBOYHUKOB C BEHINHMCHIBAHHEM TOJIKOBAHUH B TeTpans. OO003HAYHUTH BOIPOCHI,
TEpMUHBI, MaTepUal, KOTOPIM BBI3BIBAET TPYAHOCTH, IIOMETUTH U IOIBITAThCS HAUTH OTBET B peKOMEHAyeMoH nutepaType. Eciaun
CaMOCTOSITETIFHO HE yHaeTcsl pa3o0parhcs B MaTepralie, Heo0XoIuMo chOpMYyIHPOBATE BOIIPOC U 3a11aTh MPENOAaBaTeNIo.
IMpopaboTka paboueii mporpaMMbl AUCUUILIMHEL, yAEI 0co00e BHUMAaHUE 1IEIIM U 3a/1auaM, CTPYKTYPE U COAEPKAHHUIO JUCIUILINHEIL.
KoHcnextnpoBaHue HCTOYHHUKOB, MTOJITOTOBKA OTBETOB K KOHTPOJIBHBIM BOIIPOCaM, MPOCMOTP PEKOMEHAYEMO W JIUTepaTypbl, paboTa ¢
MHPOPMALMOHHBIMH UCTOYHHUKAMH B PAa3HBIX QopMaTax.

Taxoke B mporiecce N3y4eHHs TUCIUILIHHBI METOANIECKHE PEKOMEHIAIMY MOTYT OBITh M3/IaHbI OTJEIbHBIM JJOKYMEHTOM.
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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 CamocrosTenbHast paboTa (crenuaibHble 00s13aTenbHbIe (OPMBI) 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 Moeteii»
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! aTTecTalys 0 100
CeMeCTpOBBI PEHTHHT 110 JMCIUILTHHE 56 100

Bun xonTposs | IIpumepsl 3agaHui, KPUTEPUH OLICHKH M KOJIWYECTBO 0AJIOB

Tembl JJI U3YUCHHUSA U O6pa3OBaT€HBHLIe PE3YIbTATHL

Texyummii KOHTPOJIL 10 pa3aely «BBeaeHne B JKOHOMETPHYECKOE MOICJTHPOBAHUE)

1 AynutopHas paboTa IIpumep 3ananus.

1.0TBeTHTE HAa KOHTPOJIbHBIE BOIIPOCH CEMHUHApA:

1. Cdopmynupyiite 3anauy 3KOHOMETPUUECKOTO MOAEIUPOBAHHS.

2. HazoBuTe OCHOBHBIE STambl 3KOHOMETPUYECKOTO MOJEIMPOBAHUS
XapaKTePUCTHKY

3. HazoBuTE OCHOBHBIE YUCIIOBBIC XaPAKTEPHCTHKH CIy4aiiHOW BETHMIMHBI

4. Yto Takoe TOYEUHBIE U MHTEPBAJIbHBIC OLIEHKH IIapaMETPOB CIIy4alHbIX BEIUUUH?

5. PemmTe 3a1aun Ha yMEHHS paCCUNUTHIBATEH YHCIIOBBIE XapAaKTEPHUCTHKU U QYHKIMN
pacrpeleneHus Cly4aiHbIX BEJIMYUH, TOUeUHblE U HHTEPBAJbHbIE OLIEHKHU [1apaMeTPOB
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
HNOJXOJIOB K CTATUYECKOMY OLIEHMBAHUIO, IPUHIIUIIBI IPUHATHS
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(QOHUIMEHTOB HSKOHOMETPUYECKOH MOJEIH
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 6asos.

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)
2.0mpeneneHpl OTIMYUS KJIACCHYECKOTO M 0aileCOBCKOTO TOAXOJOB K CTaTUCTHYECKOMY
oreHuBanuIo (1 Gam)

3. OmnpeneneH ypoBeHb HEONPEAETEHHOCTH, C KAaKUM MPUXOIHUTHCS
sxkoHomerpucty (0,5 6ayuta) B nporuBHoM ciaydae 0 6anos

[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 (OpMYITHPOBKE 3a/1aHus olleHnBaeTcs B 1 6amn. B mpoTuBHOM ciiydae 0
0aJlIoB.

KOTOpPOH  ciefnyeT MpUACPKUBATbCI B  3KOHOMETPUYECKOM

CTaJIKUBAaTbCA

CamocrostensHas paboTta
(crenmanibHbIe POPMBI Ha
BBIOOD)

IIpumep 3ananus.

IMoxroroBsTe wHMOPMAmMOHHBIA 0030p Ha TeMy «IIpoGIeMBl 3KOHOMETPHUYECKOTO
IIPOTHO3UPOBaHus». PaboTa BBINOJHAETCS HAa CTaHAAapTHOM JHcTe Qopmara A4 OoT pyky,
MaKCHUMaJIbHBIH 00beM paboThl — 2 CTP.

Kpurepun onenku

1. YkazaHbl JONyLIEHUs, JEXKAlUe B OCHOBE TPAJMLUOHHBIX MOJAXOJOB K SKOHOMHYECKOMY
MIPOTHO3MPOBAHHUIO, & TAKK€ IOAXOAbl K IPOTHO3UPOBAHUIO, KOTOPBIE MOXKHO CUYMTAaTh
ajZieKBaTHBIMU peanbHoCcTH (1 Oa.)

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 moaxoJa K BBIYMCICHUIO BeposiTHOcTed. Bce moaxoxpl ajgexkBaTHO

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

BEpOSITHOCTEH; AOMYyLISHUs, JIeKAllhue B OCHOBE JIMHEHHOU
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 HapyneHus: JOMYIIEHUI
KIaCCUYECKOH MOJIENM JMHEHHON perpeccud, TecThl Ha
reTepOCKeIaCTHIHOCTb, ABTOKOPPEILILIHIO; MIOHSTHE
MYJIbTHUKOJUIMHEAPHOCTH, METOAbI €€ OOHapyXeHus U
YCTpaHEHHS; COCTABIAIONINE BPEMEHHOTO psia; YCIOBUS
UAESHTU(GUIUPYEMOCTU CUCTEMbI OJTHOBPEMEHHBIX YPaBHEHUI.
VYmeer: paszpaborarb U 000CHOBaTh BapHaHTBI A((GEKTHBHBIX
XO3SHCTBEHHBIX pEIICHUN; IPUMEHATh 3KOHOMETPUUECKUE
MOJETH JUIi HCCIENOBAaHUS W OOOOUICHHS OSMIIMPUYECKHX
3aBUCUMOCTEH HKOHOMHYECKUX HePEMEHHBIX; JIaTh
9KOHOMHYECKYIO HUHTEPIPETAIHIO k03 pUIIHeHTOB
HKOHOMETPUYECKOH MOJEIH; OIpeAessiTh (GOPMY CBSI3H MEXKAY
3aBUCUMOM u O0O0BACHAIOUIMMU MIepEMEHHBIMU
SKOHOMETPUYECKOH  MOJENIH;  pPacCUUTHIBATH  YHCIIOBBIE
XapaKTepUCTHKH W (QYHKIUM paclpesiesieHus] CIy4ailHbIX
BEJIMUNH, TOYEYHBIE U HHTEPBaJbHbIE OLIEHKM IapaMeTpOB
CIlyJalfHbIX BEJIMYHMH; OLEHUTHh TECHOTY W HallpaBICHHE CBS3H
MEXIy MEepeMEHHbIMH B  OSKOHOMETPUYECKOH  MOJelny;
MIPOHM3BOJIUTH OLIEHKY MapaMeTPOB YpaBHEHUSI MHOXKECTBEHHON
perpeccun; paccuntath Ha ocHoBe MHK koadduuueHTs
perpeccus, JOBEpPHUTENbHbIE HWHTEPBAIBl IS (DYHKIHUH
perpeccur U ee IapaMeTpoB, a TaKXKe AaHaIU3UPOBaTh U
COZIePXKATENIBHO MHTEPIPETHPOBATh ITOJNyYeHHbIE PE3yJIbTaThl;
CTPOUTL Ha OCHOBC OIIMCAaHUA chyaunﬁ CTaHAAPTHBIC
9KOHOMETPHIECKHE MOJIEIIH, aHaIM3UPOBAThH u
COZEPXKATENIbHO MHTEPIPETHPOBAThH IOMY4YEHHbIE PE3yIbTaThl;
MIPOTHO3UPOBATh Ha OCHOBE CTAHIAPTHBIX YKOHOMETPHUECKHX
Mozeneil IOBEeICHHE HKOHOMHMYECKHX areHTOB, pa3BUTHUE
9KOHOMHYECKHUX MPOIIECCOB U SBICHUI; OOHAPYKUBATH SBICHHE
TETCPOCKETACTUIHOCTHU B JIMHEMHBIX PETPECCUOHHBIX MOICIIAX,
OLICHUTh IapaMeTpbl PErPECCHOHHONW MOJETH C IIOMOIIBIO

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

JMHEapU3aI[HIo MOJIeNeil perpeccuu; MporHO3UPOBaTh Pa3BUTHE
PBIHKOB C HCIOJB30BAHHUEM 3KOHOMETPUUYECKUX Mopenei
OCYIIECTBIATh  OLEHKY  YINPaBIEHUCCKUX  PEIIeHUH ¢
UCIIOJIb30BAHUEM HSKOHOMETPHYECKHX MOJENEH; HaXoJUTh
yYpaBHEHHE TpEHJAA JUId BPEMEHHOTO psiia M IPOBEPATH €ro
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3HAYMMOCTD; JaTh TOUCYHBIH M MHTEPBAIBHBIH IPOTHO3BI JUIA
CpPEIHEr0 U UHAMBUYalbHOTO 3HaUeHUIl BpEMEHHOIO Psia;
MPOBECTH CIVIAKMBAaHHWE TPEHJA BPEMEHHOTO psAfa METOAOM
CKOJIB3AIIUX CPEIHUX; CTPOUTH U NPOBEPSTH HAa aJeKBaTHOCTD
MOJIETIb aBTOPETPECCHOHHON YCIIOBHOU T'€T€POCKEIACTHIHOCTH
(ARCH); crpourh W mOpOBEpsATh Ha  aJEKBATHOCTh
aBTOPETPECCUOHHYIO MOJENb CKOIb3silel cpenHeir ARMA;
IIPOBOIUTH OIEHKY CHCTEMbI OTHOBPEMEHHBIX YPaBHEHHI.

KonrponbHoe Meponpustue 1o Pasneny

1

IIpumep 3ananus.

Pemure 3amauy Ha yMeHHE pacCUMTBHIBATH YUCIIOBbIE XaPAaKTEPUCTUKHU CIy4aifHbIX BEIUYUH
Kpurepuu oneHku

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

IIpomesKkyTOUHBII KOHTPOJIb

Texkymuii KOHTPOJb 10 pa3aeny «Teopus perpecCHOHHOTO AaHAJIN32)»

3 AynutopHas paborta

[Ipumep 3amanmns.

OTBeThTE HAa KOHTPOJIBHBIE BOIIPOCHI CEMHUHApa:

HazoBute 0CHOBHBIE 3a/1a41 PErPECCUOHHOIO aHAIN3a

HasoBure BUbI 3aBUCUMOCTEN MEXAY CIly4allHBIMU BEIMYHMHAMU

Kakue nonymieHus jgexaT B OCHOBE JMHEHHOH Mojenn?

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 MoJienu (TIPeACTaBICHbl HIDKE)

3.Pemmure TecT Ha 3HaHKE KOPPEIALHNOHHON 3aBUCUMOCTH (TIPECTABIIEH HIDKE)

IIpumep 3ananus.

1.0TBeTbTE HA KOHTPOJIbHBIE BOIIPOCHI CEMHUHAPA:

1.1. Yro nmpexncrapiser coboi Kiraccuueckas HOpMalbHas JMHEHHAs MOJAENIb MHOXKECTBEHHOMH
perpeccuu

2. Pemute 3aaqy Ha yMeHHE

- TIPUMEHSATh 3KOHOMETPHYECKHE MOMENH Ui HCCIENOBAHUS W OOOOIICHMS 3MITMPHYECKUX
3aBUCUMOCTEH YKOHOMHYECKUX IEPEMEHHBIX

-[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,
JOBEPUTEIILHBIC MHTEPBABI JUIs QYHKIUH PETPECCHH U ee TTapaMeTPOB, a TAkKe aHAIM3UPOBATh
U COZIepKaTEIbHO MHTEPIIPETUPOBATH M10JIydEHHBIE PE3YJIbTATHI;

Pemire TecThl Ha 3HaHUE METOJa HAUMEHBIINX KBaJpaToB 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/

Jluneiinas Mozienb MHOXKECTBEHHOM perpeccun
Meton HanMeHbuX kBajaparoB (MHK)

CgoiictBa onenok MHK

JluHeliHbIE perpecCHOHHbBIE MOJICNIU C TeTePOCKEJaCTUYHBIMU U

aHaJIn3. KaducCTBa

aBTOKOPPEIIIMOHHBIMU ~ ocTaTKamMu. OOOOLIEHHBIH  METOJ
HanMeHbImX kBagpatoB (OMHK)

MynbTUKOJITIEHUAPHOCTb. Perpeccuonnsie MOJENIN c
TePEMEHHOMN CTPYKTYpOH. DUKTHUBHBIE IEpEMEHHBIE.

Henunelinbie Mo perpeccuy U UxX JUHEApU3aLus

OOpazoBaTenbHbIE PE3YJIBTATHI:

3HaeT: OCHOBHBIC TIOHATHSA, KAaTETOPUH M HHCTPYMEHTHI
SKOHOMETPHKH; OTJIMYMS KIIACCHYECKOTO U  0aiileCOBCKOTO
I0JIX0/I0B K CTATHYECKOMY OLIEHUBAHUIO, IPUHIIMITBI IPUHATHUS U
peaiu3alMd  SKOHOMHYECKMX M YIPaBICHYECKUX pPEIICHUH;
YHCIIOBBIE  XAapPAaKTEePUCTHKH W (QYHKIMU  pacTpedeneHus
CIly4ailHbIX BEJMYWH, TOYCYHBIE W HHTEPBAJIbHBIC OLCHKH
[apaMeTpoB CIy4alHBIX BEIMYHMH; MOAXOJbl K BBIYHUCICHHIO
BEPOATHOCTEH; MOMYIIEHUs, JIeXKallhe B OCHOBE JHHEHHOMN
pEerpeccCHOHHOI MOJeNt; Mepy KadecTBa ypaBHEHUS perpeccuu
(xo3dduureHT  JAeTEpMHUHAINH); MOKa3aTeNb  TECHOTHI
KOPPEISILIMOHHON 3aBUCHMOCTH (KOI((GHIUESHT KOPPEISIHN);
OCHOBHBIE MOJIO’KEHUSI METOAa HauMeHbINX kBagpaToB (MHK),
cBoiictBa oneHok MHK; mocnenctBust HapyIIeHUs TOMYIIEHUH

KJIaCCUUECKOM MOJENU JIMHEWHOW perpeccuu, TecTbl Ha
reTepOCKeIaCTHIHOCTb, ABTOKOPPEIISAIHIO; HOHATHE
MYJIbTHKOJUIMHEAPHOCTH, MCETObI cc 06Hapy>{<eH1/m n

YCTpaHCHUA; COCTaBJIAKONIUEC BPEMCHHOIO psaaa; YCIOBHUA
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2. Pemmre 3amady Ha yMeHHe OOHApY)KHBATh SBICHHE T'€TEPOCKEIACTHYHOCTH 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.

Pemire 3agauy Ha yMEHHE - OLEHUTD IIapaMETPhbl PErpecCUOHHON Moenu ¢ nomouipio 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
3anad -0.56amm0B. B nporuBHOM ciydae 0 6aioB.

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 KOI(D(PUIMEHTH KOPPETAIHT

Kpurepuu onieHku

IIpaBuabHBIE OTBETHI HA BCE KOHTPOJIbHBIE BOIPOCHI CEMHHAPA, M IPABUIILHOE PEIIEHUE 3a1a4
-0.5 6amna. B npotuBHOM ciiyuyae 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

IMpaBuitbHBEIC OTBETHI Ha BOTIPOCH! TECTa H NIPaBIIIbHOE penreHne 3axaun -0.56amr. B npotuBHOM
ciydae 0 OayoB.

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, pemeHHMEM KOTOPBIX 3aHUMAETCS NPUKIAJHONM PETrPEeCCHOHHBIM aHaau3 BEpHO
OTHECEHBI K OJJHOMY U3 TPEX TUIIOB B COOTBETCTBHU ¢ pekoMeHauusMu AiiBazana C.A. Teopus
BEpPOATHOCTH U npukiaaaHas cratuctuka.M.: IOHUTU-IIAHA,2010. 3agaum anexBaTHO
IIPOKOMMEHTUPOBAHBI U IPOMLIIOCTPUPOBAHBL IPUMEPAMU

(0,5 6ayutoB). B npotrBHOM citydae 0 Gasuios.

[Ipumep 3ananus.

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

3HAHUE KJIACCHMYECKON HOpPMaJibHOM JIMHEWHOH MOJENnu

HICHTHGHUIIPYEMOCTH CHCTEMbI OJJHOBPEMEHHBIX YPaBHEHHH.
VYmeer: pa3paborath U 00OCHOBAaTh BapHAHThI 3(P(HEKTUBHBIX
XO3SHMCTBEHHBIX DEIICHUH; IPHUMEHATb SKOHOMETPHYECKUE
MOJENM A HCCIEJOBaHUS M OOOOLIEHUS SMIUPUUECKHUX
3aBUCUMOCTEN SKOHOMHYECKUX HEPEMEHHBIX; JaTh
SKOHOMHYECKYIO UHTEPIIPETALUIO k03¢ bHULUEHTOB
HKOHOMETPUYECKOH MOJENY; OLIpPEAeNsATh (GOpPMY CBA3U MEXKIY
3aBUCUMOM u OOBSACHSIOMUMHA HEpEMEHHBIMU
SKOHOMETPUYECKOH  MOJENM;  PAacCUUTHIBATh  YMCIIOBBIE
XapaKTepUCTHKH W (QYHKIUH PACHpeNeNeHHsT CIydalHBIX
BEJIMUUH, TOYEUHBIE U HHTEPBAJbHbBIE OLECHKU IapaMeTpOB
CIlydallHBIX BEJIMYUH; OLEHUTHh TECHOTY U HAlpPaBJICHHE CBA3U
MEXJIY TEpEMEHHBIMH B  DKOHOMETPHYECKOH  MOJEIH;
IIPOM3BOJUTE OLEHKY IIapaMeTPOB YpPaBHEHHsS MHOKECTBEHHOM
perpeccun; paccuurath Ha ocHoBe MHK koadduimenTs
perpeccuy, JOBEpPHTENbHBIE HHTEpBANbl AT (PYHKIHH
perpeccu M €€ MapaMeTpoB, a TakXke aHaIu3UpoBaTb U
COZIEPKATENBHO HMHTEPIPETUPOBATh IIOJYYEHHBIE DPE3yJbTaThl;
CTPOMTh Ha OCHOBE OIHUCAaHUS CUTyalMd CTaHIApTHBIE
SKOHOMETPHUYECKHE MOJEIH, aHAIU3UPOBATh U COAEPKATEIBHO
MHTEPIIPETUPOBATh MOJIYYEHHBIE PE3YIbTaThl; IPOTHO3UPOBATH
Ha OCHOBE CTaHIAPTHBIX SKOHOMETPHUYECKUX  MOJeleH
NOBEJICHUE PIKOHOMUYECKUX areHTOB, Pa3BUTHE SKOHOMUYECKUX
IIPOLIECCOB u SIBTICHHH; 0OHApYKUBAThH SIBJICHUE
TeTEPOCKEIaCTUYHOCTU B JIMHEHHBIX PErPECCUOHHBIX MOJEISX;
OLEHUTh MapaMeTpbl PErPECCHOHHOM MOJEIM C IOMOIBIO
OMHK;  paccuutblBaTb ¥  aHAJIM3UPOBAaTh  YaCTHBIE
KO3((QUIMEHTEl  KOppENAIllM; OIEHHWBATH PETPECCHI0  C
HOMOIIBIO (PUKTUBHBIX IEPEMEHHBIX; IPOBOJUTH JIUHEAPU3ALIHIO
MoJeell perpeccuy; INPOrHO3UPOBATh PA3BUTHE DPBIHKOB C
UCIIOJIb30BAHUEM JKOHOMETPUYECKUX MOJENEH OCYIECTBIATh
OLEHKY YIpaBICHYECKUX pEHICHUH C  HUCIOJIb30BAHUEM
SKOHOMETPUYECKUX MOJENIEH; HaXOUThb YpaBHEHHE TPEHA AT
BPEMEHHOTI'O Psiia U IIPOBEPSTH €r0 3HAUUMOCTD; JaTh TOUCUHBIH
Y MHTEPBAIBHBIA IPOTHO3BI ISl CPEIHETO U MHIUBHIYAIHHOTO
3Ha4eHUIl BpEMEHHOTI0 PAfIa;

IIPOBECTH CIVIA)KUBAHUE TPEHJa BPEMEHHOIO psfa METOIOM
CKOJIB3SIIIUX CPEIHUX; CTPOUTHh U MPOBEPATh Ha a/J€KBaTHOCTH
MOJ€b aBTOPErPECCUOHHON YCIOBHOH I€TepPOCKENaCTUYHOCTH
(ARCH); cTtpoutb ¥  IpoBepsATh Ha  aJeKBaTHOCTb
aBTOPErPECCHOHHYI0O MOJENh CKob3simel cpemHeit ARMA;
HPOBOJUTH OLIEHKY CHCTEMBI OTHOBPEMEHHBIX YPAaBHEHHH.
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[Ipumep 3amanus.

Pemnts 3amauy Ha yMeHue - paccuntath Ha ocHobe MHK nmapamerpsl ypaBHeHHS perpeccun,
aHAJIM3UPOBATh U COJIEPHKATEIBHO HHTEPIIPETUPOBATh IOJTYUEHHbIE PE3YNIbTaThI;

Kpurepun onenku

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

IIpumep 3ananus.

Pemnth 3aauy Ha yMeHHE - 0OHAPYKHUBATH SIBIICHHE T€TEPOCKEJACTUYHOCTH B JIMHEHHBIX
PEerpecCUOHHbBIX MOJEIAX

Kpurepun onenku

[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 KJIaCCHYeCcKast MOJENTH MHOYKECTBEHHOH 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 npaBWIBHEIN BBIBOJ B OTJIMYHSIX.

(0,5 6anna.) B nporuHOM cirydae 0 6aios.

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 BOIIpOCca

2. Yka3aHbl IOCIEACTBUS MYJIbTHKOIIIMHEAPHOCTH

3. Yka3aHbl BUIbI MyJIbTUKOIIMHEAPHOCTH

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

IIpemtoxeHsl (He MEHEe 2) METOIOB YCTPAHEHHSI I YMEHbIIICHHUs 3Toro siByieHus. (0,5 6ama)
B nporusHOM ciyuae 0 6anios.

[Tpumep 3ananus.

1.ITonroToBTHTE pa3BEPHYTHIH OTBET HA TeMy: «HennHelHbIe MOJETN perpeccumn
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.

[IpencraBnensl (He MeHee 2) MOIXOMABI Ui OLUEHKH MapaMeTpoB HeluHeHHbIX mopeneit (0,5
6ama) B nporusHoM ciiydae 0 6ayuios.

CamocrosiTenpHas paboTa

[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 ykazaHbl HE MEHEe ABYX CYLIECTBEHHBIX pa3sMuuil ¢ muiocTpanuei npumeposn. (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 - 0,56amma. B npotusHoM citydae 0 Gamos.

[Ipumep 3amanmns.

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

Kpurepuu oneHku

[IpaBunbHOE permenue 3agaun - 1 6amr. B npotuBHOM cirydae 0 6aymioB.

ITpumep 3ananus.

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

Kpurepun ouenku

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

[Ipumep 3amanmns.

Pemuts 3ajauy Ha yMEHHE - OLCHUTD

TapaMeTpsl perpecCuoHHO Moenu ¢ momomsio OMHK

Kpurepun onenku

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

IIpumep 3ananus.

PemmTh 3amady Ha yMEHHE OLCHMBATH PErPECCHIO C ITIOMOIIBIO (DUKTUBHBIX MEpPEMEHHBIX
Kpurepun onenku

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

IIpumep 3ananus.

IMpuBenuTe K IMHEHHOMY BHIY JOTapH()MHUICCKYIO M CTCTICHHYIO (DYHKIHH.

IMucemenHas paboTa BEIOIHACTCS OT pyKH Ha ucte A4. MakcumanbHbli 00beM padoTel 1 cTp.
Kpurepuu oneHku

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

B nporusHOM ciyuae 0 6anios.

KonTtponsHOE MeponpHATHE 1O pa3leny

[Tpumep 3ananus

PemmtTh 3a1a9y Ha yMeHHe:

-CTPONTh Ha OCHOBE OITHCAHUS CHTyalllii CTaHAAPTHBIC SKOHOMETPHYECKHE MOJEIH,
AHAIM3MPOBATL M COJAEPIXKATENbHO  MHTEPIPETUPOBATL  IOJYYEHHBLIE  PE3YJIbTATHI,
-IPOTHO3MPOBATh HAa OCHOBE CTAaHJAPTHBIX OSKOHOMETPHYECKHX MOJENeH IOBeIeHNe
OKOHOMHYECCKUX ar¢HTOB, Pa3BUTUEC DKOHOMHUYCCKUX IMTPOLCCCOB U SIBJICHUM

Kputepuu oreHkn

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

YmMmeTs:

- CTPOMTBH Ha OCHOBE OIMCAHUS CUTYallUi CTaHIAPTHBIE

SKOHOMETPHYECKHE MOJEIH, aHATU3UPOBATh U

COJIepIKaTeNbHO HHTEPIPETUPOBATH MOIYYEHHBIE PE3YIbTaThI;

-IIPOTHO3UPOBATh Ha OCHOBE CTaHIAPTHBIX

SKOHOMETPHUYECKUX Mojiesiel moBeieHue
9KOHOMHMYECKHX areHTOB, Pa3BUTHE SKOHOMHYECKHX

MIPOIIECCOB U SIBICHUH;
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TIpoMeKyTOUHBII KOHTPOJIb

Tekymmii KOHTPOJb o pa3aeiy «IIpakTHueckoe NpUMeHeHNe PerpecCHOHHbIX MoJIeJIei»

10

AynmutopHas pabora

[Ipumep 3amanus.

1.Pemute 3a1a4uy Ha yMeHHE - HAXOJUTh YPaBHEHUE TPEH/a JUI BPEMEHHOT'O psijia U IPOBEPATH
€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 aHATN3a BPEMEHHBIX PAI0B?

1.3 HazoBuTe HeIMHEITHbIE MOJIENIM BPEMEHHOTO psia?

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

Kpurepun ouenku

[IpaBunbHOE pelieHHe 3a/la4d W NPaBUJIbHBIE OTBETHl Ha KOHTPOJIBHBIC BOIPOCHI CEeMHUHapa
-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. Pemnte 3amauy Ha yMeHHE IPOBOJUTD OLIEHKY CHCTEMBI OJJHOBPEMEHHBIX YpaBHEHUI
Kpurepuu ouenku

[IpaBuibHBIE OTBETH HA BCE KOHTPOJIbHBIE 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 pyKH Ha jucte A4. MakcumaibHbIii 00beM paboThl 3 crp. Kputepun oueHKH (BBITIOTHEHHE
kpurepues 1 6aun)

1. JlaHo ompezeneHne BpeMEHHOTO psja

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

3. BrlienieHbI OCHOBHBIE COCTABIIIONIIE BpEMEHHOTO psifa (Bce 4)

IIpumep 3ananus.

Hanmmmure pa3BepHyTHIH OTBET HAa TEMY

«Kakum 00pa3oM CTpPOHTCS aBTOPETPECCHOHHAs MOJENbL CKoJdb3smed cpexHer 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 (noaxox bokca-JlxeHkuHca)

2. Yka3aHo Kak npousBoautcs uaeHtudukanus mogenu ARMA

3. Jlana xapaktepucTuka HHGpOpMaluoHHbIM KpuTepusiM Akanke, [lIBapia, Xennana-Kynunna
4. YKa3aHO KaK IPOU3BOIUTCS OLIEHKA MOJEIU

IIpumep 3amanus.

Pemre TecTh! Ha 3HAaHUE CTPYKTYPHOH (POPMBI CHCTEMbI OTHOBPEMEHHBIX YpaBHeHHH Kpurepun
OIICHKH (BBINOJIHEHHE -1 Oa)

XapaKTEepPUCTUKH BPEMEHHBIX PS/IOB

Mogeny cTalMOHAPHBIX U HECTALIMOHAPHBIX BPEMEHHBIX PAJIOB,
UX KJaccupuKaIms

Cucrema JIMHEHHBIX OJHOBPEMEHHBIX ypaBHeHUH. KoCBeHHBIH,
JBYXIIATOBbIH U TPEXIIATrOBbIH METOJ, HAMMEHBIINX KBaPaTOB

O0pazoBaTenbHBIE PE3YIIBTATHI:

3HaeT: OCHOBHBIC IIOHATHS, KAaTErOpUM M HHCTPYMEHTHI
9KOHOMETPHKH; OTJIMYUS KIACCHYECKOro U  0alleCOBCKOTO
I0JIX0/I0B K CTaTHYECKOMY OLICHUBAHHIO, IPUHLIUIIBI TPUHATHS U
peaiu3alMd 3KOHOMHYECKHX U YNPAaBJICHYECKUX PELICHHH;
YHCIIOBbIE  XAapaKTEPUCTUKH M (GYHKIHH  paclpeleeHus
CIly4ailHbIX BEJIMYMH, TOYEYHBIE M HHTEPBAIbHBIC OLCHKH
[1apaMeTpoB CIIyYalHbIX BEJIUYMH; IOAXOABI K BBIYHUCICHUIO
BEPOSTHOCTEH; JIOMYLICHHs, JIeXKallle B OCHOBE JIMHEHHOM
pPerpeccCHOHHON MOJeNH; Mepy KauecTBa ypaBHEHHUS perpeccuu
(xo3puureHT  JeTepMUHALINN); MoKa3aTenb  TECHOTHI
KOPPENSAIMOHHON 3aBUCUMOCTH (KO3 PHUIUEHT KOpPPEISINN);
OCHOBHBIE NOJIOKEHUSI METOa HauMeHbIKX KBajaparoB (MHK),
cBoiictBa oneHok MHK; mocnencTBust HapymeHus: TOMyIIeHUN

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

YCTpaHEHHS; COCTABJAIONIME BPEMEHHOTO pSla; YCIOBHS
UICHTU(DUIIMPYEMOCTH CUCTEMBI OJHOBPEMEHHBIX YPABHEHHIA.

VYmeer: pa3paboTath U 00OOCHOBATH BapHaHTBI IPPEKTUBHBIX
XO34HCTBEHHBIX PELICHUH; MPUMEHATh 3KOHOMETPUYECKUE
MOJETH Uil WCCIENOBaHWA W OOOOMICHHS AMITUPUYECKUX
3aBHCHMOCTEI KOHOMHYECKHX HEePEMEHHBIX; JaTh
9KOHOMHYECKYIO MHTEPIPETALHIO K03 PULIHECHTOB
9KOHOMETPHUYCCKONH MOJEIH; ONPEACNSTE (POPMY CBSI3H MEXKIY
3aBUCHMO¥t u OOBSCHSIOIIUMHA TIepeMEHHBIMHU
9KOHOMETPUYECKOW  MOJCIH;  PACCUMTBHIBATH  YHCIIOBBIC
XapaKTepUCTHKH W  (QYHKIUM paclpeleNieHus] CIydailHbIX
BEJIMYMH, TOYCYHBIC W HMHTEPBAJIbHBIC OLICHKH IapaMeTpOB
CIly9allHbIX BEJIHMYHH; OIICHHTh TECHOTY W HANpaBJCHHUE CBS3H
MEXIy HCPEeMEHHBIMH B  JKOHOMETPHUYCCKOH  MOICIH;
MIPOHM3BOJUT OLIEHKY MapaMeTPOB YpaBHEHHs MHOXXECTBEHHOM
perpeccun; paccuntath Ha ocHoBe MHK koaddummeHThI
perpeccu, JOBEPUTEIbHbBIC HHTSPBAIBI IUIsl QYHKIMH PErpeccHn
7 ee MapaMeTpoB, a TAKKe AHAIM3UPOBATH U COAEPKATEIHHO
HMHTEPIPETUPOBATh IOJYYCHHBIC Ppe3yJbTaThl; CTPOUTH Ha
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CamocrositenbHas pabora
(cnenuanbHble (POPMBL Ha BEIOOD)

[Ipumep 3amanus.

Hanumwure pa3BepHyThIii OTBET Ha TeMy: «AHajM3 BPEeMEHHBIX psnoB» lluceMenHas pabora
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
psnb» [TuceMenHas paboTa BRIONHSAETCS OT pyKH Ha jucte A4. MakcumainbHbli 00beM padoThI
3 crp.

Kpurepuu onieHkH (BBIIOJIHEHUE KpUTepueB 1 Oasia)

1.IlpuBeeHbI 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 IPUBEICHHONM (OPMBI CHUCTEMBI OJHOBPEMEHHBIX YpPaBHEHHMH
Kpurepun onenku [IpaBunbHoe BoimosHeHHe 1 Oann

OCHOBE OIIMCaHUs CUTyalludl CTaHIApTHbIE 3KOHOMETPHUUECKHE
MOJIeJIM, aHAIM3UPOBATh M COJEPKATEIBHO HHTEPIPETHPOBATH
NIOJIlydeHHbIE  Pe3y/lbTaThl; [POTHO3MPOBAaTh HAa  OCHOBE
CTaHIAPTHBIX  DKOHOMETPUYECKHMX  MOJIeNieil  IoBe/eHHe
9KOHOMMYECKHMX areHTOB, Pa3BUTHE YKOHOMHYECKHX IIPOIIECCOB
U sABIICHUH; OOHApY>KUBATh SIBIICHHE T'eTEPOCKENACTHYHOCTH B
JIMHEHHBIX PErPECCHOHHBIX MOJEINAX; OLEHHUTh IapaMeTphl
perpeccuonHoit moxenu ¢ nomouisio OMHK; paccunteiBate 1
aHAJIM3MPOBATh  YacTHbIE  KOA(PQHUUUEHTHl  KOPpEIALUHY,
OLICHUBATh PETPEeCcCHIO C MOMOLIbI0O (DUKTHBHBIX HNEPEMEHHBIX;
TIPOBOJIUTH JTHHEapU3aIUIo Mozieneit perpeccun;
NIPOTHO3MPOBAaTh  Pa3BUTHE PBIHKOB C  HCIIOJIb30BaHHEM
9KOHOMETPUYECKHX Mozenen OCYILIECTBIISITH OIICHKY
YIpaBJIEHUYECKUX pereHui c HCIIO0JIb30BaHUEM
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 CIJIAXKMBAHUE TPEHJAa BPEMEHHOIO psiga METOIIOM
CKOJIB3SIIUX CPEAHUX; CTPOUTH U IPOBEPSTh HA a/€KBATHOCTD
MOJZIENIb aBTOPErPECCHOHHOI YCIIOBHOH IeTepOCKENaCTUYHOCTH
(ARCH); crtpoutp ® TIpOBepsATh HAa  aJIeKBAaTHOCTH
ABTOPErPECCHOHHYI0O MOJENb CKoab3dAuiel cpenneit ARMA;
IIPOBOJIUTDH OLIEHKY CHCTEMbI OJJHOBPEMEHHBIX YPaBHCHHH.

KonTtponbHOEe MeponpHsaTHE 10 pa3leny

IIpumep 3ananus.
1.Pemmnts 3aga4y Ha yMeHHUE
- JaTb TOYEYHbII U MHTEPBAJIbHBIN MPOTHO3BI AJIS1 CPEIHETO U MHIMBUYaIbHOTO 3HAYE€HUH
BPEMEHHOI0 psiia
- IPOBECTHU CIVIa)KMBAaHUE TPEH/A BPEMEHHOTO Psiia METOJIOM CKOJIb3SIIUX CPEAHUX

Kpurepun onenku
IIpaBunbHOE pelieHne 3a1aun u paboTsl - 21 6a1oB. B npotusHOM ciydae O 6asuioB.
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