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1. Ilesm W 3agayM OCBOEHMS JUCHUNIMHBI (MOIYJIsA)

Heap aucHUmIMHBbI: OOydyeHUE CTYACHTOB METOJOJOTMU M METOJMKE IMOCTPOCHUS U
NPUMEHEHUS HSKOHOMETPHUUYECKUX MOJENeW Uil aHajlb3a COCTOSHUS U JUIA  OLICHKHU
3aKOHOMEPHOCTEH pa3BUTHUSI IKOHOMUYECKHX U COIMAIBHBIX CUCTEM B YCIIOBHUSX B3aUMOCBSI3Ei
MEXly X BHYTPEHHUMU U BHEITHUMU (PaKTOpaMHU.

3agaum AUCUMIIMHBI:

1. oBiameHWe HHCTPYMEHTAIBHBIMU CPEACTBAMHU JJIsi OOpa0OTKM W aHanmW3a JTaHHBIX O
COLIMAJIbHO-3KOHOMMYECKHUX SIBJICHUSAX U MpOlieccax;
2. UW3Y4YCHHE METOJOB BBISBICHHS TCHICHIIMH W3MEHEHUS COIHMAIbHO-3KOHOMHYECKHX
roKa3areJieit;
3. U3y4YEeHHE METOJIOB MCCIICAOBAHUS TUHAMUKHU U B3aUMOCBSI3U YKOHOMUYECKUX SIBJICHHUIA,
4. mpoBeJileHUE SKOHOMETPUYECKOr0 aHajdu3a C HCIOJIb30BAaHUEM TEXHUYECKHX CPEICTB U
WH(OPMALIMOHHBIX TEXHOJIOTHI;
5. mosyyeHHE HABBIKOB CaMOCTOSITEIBHOIO M TBOPYECKOTO HCIOJB30BaHUS TEOPETUYECKUX
3HAHMIA B 00JIACTH SKOHOMETPUKH B MIPOIECCE MOCIICIYIOIIET0 00 YICHHMS.

2. [lepeyeHb MIAHNPYEMbIX Pe3yJIbTATOB 00y4YeHHs MO TUCIHUILIHHE
B pe3ynbrare ocBOCHUS AUCIUIUIMHBI O0YJArOITUICS JOJIKEH:
3HATh:
- OCHOBHBIC MOHSATHS ¥ HHCTPYMEHTBI JIsl 00pa0OTKH SKOHOMHYECKHX JIAHHBIX;
- OCHOBHBIE METO/Ibl 00Pa0OTKHU M aHaIN3a MEPBUYHBIX CTATUCTUYECKUX JAaHHBIX;
- OCHOBBI TIOCTPOCHHMS, pacueTra M aHajdu3a CHCTeMbl TIOKa3aTeled, XapaKTepU3YIOLIUX
JESTENIbHOCTD XO3IUCTBYIOIIUX CYObEKTOB Ha MUKPO- U MAaKPOYPOBHSIX;
- HEOOXOJWMMBIC YCJIOBHS JUIsl TNPUMEHEHHS JKOHOMETPHYECKHX METOJOB aHaIm3a
SKOHOMMYECKUX M COIMAIIbHBIX JaHHBIX;
yMeTh:
- coOupaTh SMIUPHUUYECKHE U SKCIEPUMEHTANbHBIC [aHHBIE IO MOJYYEHHOMY 3a/laHdI0 H
OCYIIECTBIISITh UX MIEPBUYHYIO 00PaOOTKY 1 aHAIIH3;
- OCYILIECTBJIATH BHIOOP MHCTPYMEHTAIBHBIX CPEACTB Al 00paOOTKH YIKOHOMUYECKHUX JTaHHBIX B
COOTBETCTBHHM C IMOCTABJICHHOM 3a7auci;
- BBITIOJTHSATH aHAJIN3 TAaHHBIX, HEOOXOIMMBIX AJIS PEIICHHUS TOCTaBICHHBIX 3a/1a4;
- aHAJIM3UPOBATh U WHTEPIPETUPOBATH JAHHBIE OTEUECTBEHHOW M 3apyOeKHOM CTATHCTHKU O
COIIMAIbHO-?KOHOMUYECKUX TIPOLECcCax M SBICHUSX, BBIABIATh TEHACHUUU HW3MEHEHUS
COIMATbHO-9KOHOMUYECKUX TTOKA3aTeeH;
BJIA/IETh:
- COBpPEMEHHBIMH MeToAamMu cOopa, oOpabOTKM W aHaln3a HSKOHOMHUYECKHUX M COIHMAIBHBIX
JAHHBIX;
- 00OCHOBBIBATH BBIBOJIbI, TMOJYYEHHBIE B pe3yJbTaTe MPOBEIECHHOTO AKOHOMETPHYECKOTO
aHaJIu3a;
- COBPEMECHHBIMH TEXHHUYECKUMHU CPEJICTBAMH W HWH(POPMAIMOHHBIMU TEXHOJOTHSIMU IS
pELIeHUs] aHATUTUYECKUX U UCCIIEA0BATEIbCKUX 3a1au
OCBOMTH KOMIIETEHIMU:
OIIK-1 - cmocoOHOCThIO TPHUMEHSTh MAaTeMaTUYeCKUH WHCTPYMEHTApUH U  pPelIeHHS
PKOHOMHUYECKUX 3a]1a4
ITK-30 - criocoOHOCTBIO CTPOUTH CTaHJAPTHBIE TEOPETHUECKUE M IKOHOMETPUUYECKHUE MOJIEIH,
HEOOXOMMBIE JUTsl pelieHuss Mpo(ecCHOHANBHBIX 3a/1adu, aHAJIM3UPOBATh U WHTEPIPETHPOBATH
MOJIy4YeHHBIE PE3YIbTaThl
ITK-36 - crtocOOHOCTHIO COCTABIISITH MPOTHO3BI TUHAMHKH OCHOBHBIX 3KOHOMHUYECKHX
MOKa3aTeNel NesITeIbHOCTH X03SHCTBYIONUX CYOBEKTOB.



3. MecTO JUCUMIIJIMHBI B CTPYKTYpe OIl BO

VYyeOHasi TUCHUIUIMHA BXOIUT B 0a30BYI0 4acTh yuyeOHOro ruiaHa. M3ydaercs B 4 u 5

ceMecTpe.

N3yueHne [UCHUIUIMHBI OCHOBBIBAETCSI HA paHEe OCBOEHHBIX JUCLUILIMHAX:
Maremarnka, CrienaibHbie TJIaBBI MareMaTuku MHGOpMaIlMOHHBIE CHCTEMbl B YKOHOMHKE U
YIPaBJICHUHN , JKOHOMUYECKAs TEOPUsl, MeTOIbl HAyYHBIX UCCIEAOBAHUM.

N3ydeHne OUCHUIUIMHBL SBJISIETCA OCHOBOM Il OCBOCHMS IMOCIEAYIOIIHUX JUCIUILINH:
[InanupoBanue, OMOKETUPOBAHUE W TPOEKTHAs MAEATEIbHOCTb, [IpakThka O MOJIYYEHHIO
po(ecCHOHANTLHBIX YMEHUN M ONbITa POPECCUOHATFHON AesITeNbHOCTH, [loaroToBKa K caade

H cJada rocyaapCTBEHHOI'O 5K3aMCHa.

4. O0beM TUCUHMILIMHBI (MOTYJIA)
ouyHasi popMa 00yueHuUs
4.1. O0beM IMCHUIUIMHBI B 3a4€THBIX ¢IUHUIAX C YKA3aHUEM aKaJeMHYeCKUX
(acTPOHOMHYECKHNX) YACOB U BH/bI y4eOHOI padoThI

Ounas ¢gopma 00yueHust
TI'ox nauasaa moarorosku: 2020

Bunst yueOHOI paboThI Bcero

OOmast TpyA0eMKOCTb B 3aU€THBIX CIHHUIAX 4

OO6m1ast Tpy10€MKOCTh B 4acax 144
AyIuTOpHBIE 3aHIATHS B Yacax 48

Jlexun 18
[TpakTuyeckue (J1aboOpaTopHbIE) 3aHIATUS 30
CamocrosiTenpHast paboTa B yacax 57,4

HKP 2,6

Kontpons 36

Bun uToroBoro KOHTpoIIst 3aueT/OK3aMeH

3aounas popma o0yueHnus
T'ox Hauaaa moarorosku: 2020

Bunel yue6HoI paboThl Bcero
OO1w1ast TpPyA0EMKOCTh B 3aU4€THBIX €AMHUIIAX 4
OO6m1ast TpyI0EMKOCTh B Hacax 144
AynuTOpHBIE 3aHATHS B Yacax 14
Jlexnun 6
[IpakTuyeckue (JlabopaTopHbIE) 3aHIATUS 8
CamocrosTenbHas paboTa B yacax 120,65
HKP 2,35
Kontpons 9




Bupg utoroBoro KoHTpoOIIS

DK3aMeH

4.2. O0beM KOHTAKTHOI padoThl Ha 1 o0y4aromerocst
Ounas ¢opma o0yueHust

I'ox mayaiaa moaroroskm: 2020

Bunbl yaeOHBIX 3aHATHI

KomnunuectBo uacoB

OO611ast TpPyA0EMKOCTh B 3a4€THBIX €IMHHIIAX 4
Jlexnun 18
IIpakTueckue 3aHsATHS -
JlaGopaTopHble 3aHITHIT 30
KoHncynpTanumn 2
3aueT/3a4eThl 0,25
KoHTponbHbIE paboThI -
DK3aMeH/3K3aMEHbI 0,35
KypcoBbie paboTsl -
Bcero 50,6

3aounas opma o0yueHus

T'ox Hauasa moarorosku: 2020

Bunbl yueOHbIX 3aHATHI

KomangectBo yacos

Jlexuun

4

HpaKTI/I‘{GCKHe 3aHATHUA

JlaGopaTopHble 3aHATHI

Koncynbranun

8
2

3ayer/3a4eTsl

KoHTponbHbIE paboThI

DK3aMeH/IK3aMEHB]

0,35

KypcoBbie paboThl

Bcero

14,35

5.Conep:xanne IMCHUILIMHBI (MOAYJIs1), CTPYKTYPHPOBaHHOE 0 TeMaM (pas3jaesaam), ¢
yKa3aHHeM KOJHYecTBA YacOB M BH/I0B 3aHATHH
5.1 TemaTn4yeckuii MIaH y4eOHOM AUCHUNITHHBI

Ounas popma o0yuenust

T'ox Hayana moarorosku: 2020

Ne | HammenoBanue tem | Beero AyaAUTOpHBIE 3aHATHS CamocrosTenbHas

1 pasicioB HacoB | Jlexruu | Mpaktnaeckue | JTaGoparoprbie pabora

[Ipeamer u
OIIpeICIICHHE
DKOHOMETPHUKH.
Bamaun Kypca 11 2

DNEeMEHTHI
2 | Teopuu
BEpPOSITHOCTEMN 19 2

13




Y MaT€MaTUYECKOU
CTaTUCTUKH
3 | [Tapnas perpeccus 20 2 4 - 14
MHoecTBEHHAS 2 4 - 13,4
4
perpeccust 19,4
5 | Bpemennsle psbl 10 2 4 - 4
ABTOperpeccuoHHbIE -
6 | Momen BpeMEHHBIX 4
PSAIIOB 13
Cucremsl 6 - 3
7 | SKOHOMETPHUIECKUX 4
ypaBHEHUN 13
HNKP 2,6
Kontposnb 36
HTroro 144 18 30 - 57,4
3aounas gopma o0yueHust
I'ox mayana moaroroskm: 2020
Ne | HammenoBanue tem | Beero AyIUTOpHBIE 3aHATHS CamocrosiTenbHas
1 pas3/iejIoB HacoB | Jlexuuu | [Ipakruueckue | JlaGopatopHbie pabora
[Tpenmer u
| Ppripenenenne
BKOHOMETPHUKH.
Bagaun Kypca 7 1 - 6
DJIeMEHTBI 20
TEOpUHn
2 | BepoATHOCTEH -

Y MaTeMaTUYECKOU

CTaTUCTUKU 20 -
3 | Ilapnast perpeccus 23 1 2 - 20
4 MHOXecTBeHHAs 1 2 - 25,65

perpeccust 28,65
5 | BpemenHnsle pssl 21 - 2 - 19

ABTOpErpecCHOHHbIE 1 - - 15
6 | MoJenu BpeMEHHBIX

pSAIOB 16

Cucremsl - 2 - 15
7 | PDKOHOMETPUYECKUX

ypaBHEHUN 19

NKP 2,35

KoHTposb 9

HUroro 144 4 8 - 120,65
5.2. COAEP)KAHUE

Tema 1. [IpeaMer u onpeaeseHne IKOHOMETPUKH. 3aauu Kypca.
Onpenenenvie s3koHOMeTpUKHU. [Ipenmer skoHomerpuku. IloHATHE SKOHOMETPUYECKOM
MOJIENIH, €€ OCOOEHHOCTH. MecTO PKOHOMETPUKH B CHCTEME SKOHOMHYECKHX HayK. B3anMocBs3b
HKOHOMETPHUKH C SKOHOMHYECKOW TEOpHel M IKOHOMHUYECKOW cTaTUCTUKON. Cdephl mpruMeHeHuUs




HKOHOMETPUYECKUX Mojiesield. MeToqonorus MOCTPOSHUST SKOHOMETPHYECKUX MOjenei, 0030p
UCIIOJIb3YEMBIX METONOB. TpH THIA DKOHOMMYECKMX IAHHBIX: BPEMEHHBIC DPAIbI, IEPEKPECTHBIC
(crosssection) JaHHBIC, TAHEIBHBIC JAHHBIC.

Tema 2. J1eMeHTHI TEOPHH BEPOSITHOCTEH U MATEMATHYECKOH CTATUCTHKH.

OcHoBHBIE MTOHATHSL TeOpUU BeposiTHOCTeH. CityuaiiHple COOBITHS M CITy4allHbIC BEITMYMHBI
OyHKUMM paclpeselieHuss W IUIOTHOCTH  pacrpezaeneHus. OCHOBHbIE CBOWMCTBA  (DyHKLUM
pacripesielieHusi.  XapaKTePUCTUKU — paclpelieieHUd CIy4alHbIX BEJIUMYMH (MareMaTH4ecKoe
OXMJaHue, aucnepcusi, kopapuauus). CBOMCTBa MaTeMaTH4eCKOro OXKHMJAHUS W JMCIEPCHU.
HopmanbHoe pacripeneneHue U CBsi3aHHbIE ¢ HUM XU-KBaZpaT paclpelelieHUue, PaclpelesieHue
Creronienta u pacnpenenenue Crenekopa-Oumepa. MIx ocHoBHBIE cBoiicTBa. Pabora ¢ Tabmumamu
pacnpenenenuil. ['eHepanbHas COBOKYNMHOCTh M BbIOOpKa. BpiOOpouHoe pacnpeneneHue u
BBIOOPOYHBIE XApPAKTEPUCTUKM CpeIHee, IUCIepcHs, KoBapuauus, Kod(pQUIMEHT KOoppemsun).
Koppensumonnas  cBsi3b. Cratuctuyeckoe oreHuBaHue. TodeuyHble OLEHKUA. JIMHEHHOCTD,
HECMELIEHHOCTb, 3(QEKTUBHOCTh M  COCTOSATEIBHOCTh OLIEHOK. (CBOMCTBAa  BBIOOPOYHBIX
XapaKTEPUCTHK, KaK TOUEYHBIX OLICHOK. HMHTEPBAJIbHBIE OLEHKH, JOBEPUTENIbHBIA HHTEPBAI.
JloBepuTenbHblE MHTEpBAIbl Ul MATEMATHYECKOTO OXKMIAHUS U IUCIEPCHUHU, OLIEHMBAEMBIX IIO
ClTy4aifHOe BBIOOPKE W3 HOPMAIBHOTO pactpeneneHus. CTaTHCTHYECKHE BBIBOABI M MPOBEPKa
cratuctuueckux runores. llpsmas m anprepHaTMBHAs runore3bl. KpuTuueckoe MHOXKECTBO U
pematomiee npapuio. OmmoOku 1 ro u 2-ro poaa. MOIHOCTE CTaTUCTUIECKOTO KPUTEpHUs. Y POBEHb
3HAYMMOCTH U IIPOBEPKA CTATUCTUYECKON rMnoTe3bl. /[Byx-u onHoctopoHHue kpurepun. [Iposepka
CTaTUCTUYECKUX TMIIOTE3 IIPU IOMOIIM TaOiull pacrpeneneHui (KJIacCUYeCKud MOoAXOoJ) U
PAacCUNTBIBAEMBIX KOMIIBIOTEPOM TOYHBIX 3HAUCHU YPOBHS 3HAUUMOCTH.

Tema 3. [lapnas perpeccusi.

KosmmuecTBeHHBII  aHaIM3  3aBUCUMOCTH  MEXKJY IEPEMEHHBIMU. AIPHOPHBIA U
armoCTepHOPHBIN OAX0ABI K 0TOOpY (akTopoB. Teoperrueckas u BeiOopouHast perpeccun. [Ipuposa
CIIy4allHOTO 4j€Ha. OKOHOMHYECKash MHTEpIpeTanus CiydailHoil cocrasisitonied. JInHenHoCTh
perpeccur 1o MepeMEeHHbIM U MapamerpaM. BoiOop BuIa (GyHKUMM NPU NOCTPOSHUM ypaBHEHUS
perpeccun. I'paduueckuit merox mopbopa QyHKuMHU. 3azada OLIEHMBAaHMS MapameTpoB. Metoa
HauMeHblMX KkBajgpatoB (MHK), kak Martematnueckuil mpueM, MHUHUMHU3UPYIOLMH CyMMY
KBaJIpaTOB OTKJIOHEHWI B HalpaBlIeHUHM OcH y. CHCcTEMa HOPMAJIBbHBIX YPaBHEHUI U €€ PEIICHUE.
CpoiicTBa OLIEHOK NapameTpoB, noiydeHHbIx 1o MHK: paBeHCTBO HyIIO CyMMBI OCTaTKOB,
NPOXOXKAECHHE HAMIEeHHON JMHUM uyepe3 Touky ¢ koopauHatamu ( X ,Y ). IIpumenenne MHK B
cIy4yae OLEHUBAaHUS TMAapaMeTpOB HEJIMHEWHON perpeccuu. THIbl HEIMHEWHOCTH, METOJIbI
JauHeapu3alu GyHKIMHA. Pa3nojkeHue cyMMbl KBaJpaToOB OTKJIOHEHUI HAO0aeMbIX 3HAYEHUH
3aBUCHMOI MEpeMEHHOH OT ee BBIOOpPOYHOro cpenHero. JlucrnepcuoHHbl aHanu3. CreneHb
COOTBETCTBUSl JIMHUM PErPECCUM HMMEIOIIMMCS JTaHHBIM. OIPEACICHUE TECHOTHI CBSI3M MEXIY
daktopamu. Koppemsuusa, ee cmpicn u  3HaueHue. [lokaszarenu KoOppensuuu: JTHMHEHHBIA
KO3 (GUILMEHT KOPPENALNU, UHAEKC KOPPENISALMH, TEOPETUUECKOe KOPPEISIMOHHOE OTHOILIEHHUE.
Koaddunment nerepmuHanu M ero HHTepnperauus. Bolpaxenue kod¢p¢uIMEeHTa HaKIOHA
YpaBHEHHUS perpeccur yepe3 Ko3(hPUIMEHT KOPPENIALMY 1 KOBAPUALMIO 3aBUCUMOM U HE3aBUCUMOM
nepeMeHHbIX. [lOHATHE 5IacCTUYHOCTH, pacyeT JHMHEHHOro KO3 UIMEeHTa 3JaCTHYHOCTH.
[IpennonoxkeHne 0 HOPMaJbHOM PpACIpEAETIeHUH ClIydaiHOW OIMMOKM B paMKax KIacCHYECKOU
JVHENHON perpeccuu U €ro cieacTBus. JloBepuTenbHbIE HMHTEpPBAJIbl OICHOK MapaMeTpoB H
npoBepka rumore3 o0 ux 3HaunmMocTH (t-Tect). IIpoBepka anexkBatHocTH perpeccun (F-tect).
[Tporno3upoBanue Mo PerpecCMOHHON MOJETU U €ro TOYHOCTh. J[OBEpUTEIbHBIA MHTEpPBAT JUIS
NPOTHO3HBIX 3HaueHuil. OCOOEHHOCTH MpPEACTABICHHUS pPEe3yIbTaTOB PErpecCHOHHOTO aHalu3a B
OJTHOM U3 OCHOBHBIX ITPOrPAMMHBIX TTAKETOB .

Tema 4. MHOXkecTBeHHAs1 perpeccus.

VYpaBHeHHS] MHOKECTBEHHOH perpeccuu, MOHATUS U Kiaccupukamnus. MHoOKecTBeHHas
JMHEWHas! perpeccus B CKaIIpHON U BEKTOPHOM Gopmax. MeTo]l HAMMEHBIINX KBaJIpaToB U €ro
reoMerpuueckas uHTepnpetanus. CucreMa HOPMaJIbHBIX ypaBHEHUH. MaTpuuHOE BBIpa’keHUE
JUIE BEKTOpa OLEHOK Kod(pduIMeHToB perpeccun (6e3 BbiBojaa). KoBapuainmonHas marpuia



OLIEHOK KOX(PHIMEHTOB perpeccuu. HecMmenieHHas ojeHKa JUCIepCUr clay4aiiHoro ujaeHa (0e3
nokaszatenbceTBa). OIeHKa KOBAapHAIMOHHOW MATPHUIIBI OIEHOK KO3(P(HUIIMEHTOB PErpeccuu.
Teopema ['aycca-MapkoBa Ui MHOKECTBEHHOHM JIMHEHHOH perpeccun (0e3 Jokas3arenbcTBa
s dextuBHOCTH oOmeHOK). Crydali HOpMalbHOM cllydailHOW cocrtaBisronieii. [IpoBepka
3HAYUMOCTH KOI((UIIMEHTOB M aJeKBAaTHOCTH PErpeccuu i MHOXKECTBEHHOW JMHEWHOU
perpeccuoHHOM Mozenu. CBsi3b MEXIY KO3(PPHUIMEHTOM MHOXKECTBEHHOW JeTepMHHanuu u F-
otHomeHHeM. DyHKIMOHAJIBHBIE MPeoOpa3oBaHUs MEPEMEHHBIX B JMHEWHOW pPErpecCHOHHOMN
MOJIETIH. MynbpTHKOIIIMHEAPHOCTD JaHHBIX. Teopernueckue IIOCIIEACTBHS
MYJIbTUKOJUIMHEAPHOCT I OLIEHOK MapaMeTpOB perpecCMoHHON Mozaenu. [Ipu3Haku Hainuus
MYJIbTUKOJUIMHEAPHOCTH (MapHble M 4YacTHble KOI((UIMEHTHl KOPpEIslUH, 4YacTHbIE
perpeccun). Metoapl 00pbOBI ¢ MYJIBTHKOJUIMHEAPHOCTBIO: IEpecreupuKans MOACTH
(byHKIIMOHATBHBIE TPEOOpPa30BaHUs MEPEMEHHBIX), UCKITIOUCHUE OOBSICHSIONIEH MEepEeMEHHOM,
JMHEMHO CBSI3aHHOM C OCTaJIbHBIMU. DJIACTUYHOCTb U €€ 3HAYEHUE B AHAIM3E B3aUMOCBSI3U
IIEPEMEHHBIX B JIMHEMHOM MOJEIM MHOXKECTBEHHOM perpeccun. I[lonHble M yacTHbIE
KOO(QQHUIMUEHTH ~ AJIaCTHYHOCTH,  OMIIMPUYECKHE M  TEOpETHYeCKHe  KOA(PPHUIHUEHTHI
3JIACTUYHOCTH.

Tema S. BpeMeHHbIe psbI.

Cneuuduka BpeMEHHBIX PSJOB KaKk HCTOYHMKA JAaHHBIX B SKOHOMETPUYECKOM
MoaenupoBanuu. Onpeznenenue BpeMeHHoro psaa. Ilowstue Tpaexktopuu. Ilokazarenwu,
XapaKTepU3YIOIUe TUHAMUYECKUNA psi: aOCOMOTHBIE U cpeqHue. KOMIOHeHThl AMHAaMUYecKOro
psana. CraTHCTHUECKHME METOAbl BbISBICHHMS TEHJICHUMHU (TpeHzaa). Meroapl CriiaXkuBaHUs
BPEMEHHOI'O psifia: METOJ CKOJB3SILEH CpeIHEW M aHAJMTUYECKOE BbIpaBHMBaHUE. JIMHEIHbIE 1
HEJTMHENHbIE MoeH TpeHa, oueHnBanue MHK, meronel nuneapuzanuu. OnieHka aiekBaTHOCTU U
TOYHOCTU MOZEJIEH TpeHIa. ABTOKOpPpEIALUS YPOBHEH psla, €€ U3MEPEHUE M IOCIEACTBUSL.
MopenupoBaHue TEHICHLIMU BPEMEHHOIO psijia. CE30HHAsi KOMIIOHEHTa JIMHAMUYECKOrO psfa:
BBIABIICHUE M MOZEIMpOBaHHE. Mozaenu ¢ ajIMTMBHOM M MYJBTUIUIMKATUBHOM KOMIIOHEHTOM.
Meronpl  ycTpaHeHus TEHJACHUMH. VIHTepnperauusi mapaMeTpoB YpaBHEHHUSI pErpeccuu,
IIOCTPOEHHOTO 110 MEPBBIM Pa3HOCTSIM. ABTOKOPPEIALIUSA B OCTaTKaX, €€ N3MEPEHHUE U MOCIIEICTBH.
Kputepuit [lapouna-Y orcona. Mojienu aBTOpErpecCHy U OJIENTU C PACIIPEICIICHHBIM JIATOM.

Tema 6. ABTOperpecCMHOHHbIC MO/ €I BPEMECHHBIX PA/AOB.

CgoiictBa cnyyaifHoi cocraBistomied. [locnenctBus Hapymenus ycnosuit KIJIMMP.
Hapymenne runoressl 0 roMOCKEIACTUYHOCTH. DKOHOMUYECKNE PUYHHBI TETEPOCKETACTUIHOCTH.
MOCJIEACTBUSL T€TEPOCKEJACTUYHOCTH  JUIi  OLEHOK KOA((QUIIMEHTOB PErpeccud METOJ0M
HAUMEHBIINX KBaJpaToB M IMPOBEPKHU CTATUCTUUECKUX rumote3. [loBeneHue rpaduka OCTaTKOB
perpeccur, Kak IpHU3HaK TreTrepockeqacTUUHOCTH. [loHsATHE 00 aBTOKOPpENSALMU CIydailHOM
COCTABJISIOIIEH. SKOHOMMYECKHE NPUYMHBI aBTOKOPPESLMU. ABTOPETPECCHOHHAs cxema 1-ro
nopsiika (MapkoBckas cxema). IlocnencTBus Heydera aBTOKOPPENSIMU Ui CBOWCTB OLICHOK
KO3 (PUILMEHTOB pPErpeccur, MOJYYEHHBIX METOJOM HaUMEHBIIMX KBaApaToB. I'paduueckoe
JTMarHOCTUPOBaHKWE aBTOKOppersiiu. Tect cepuit (runs test). Craructuka JlapOuna-YoTtcoHa
(Durbin-atson). YcnoBusi npuMeHHMMOCTH CTaTUCTHKU [lapOuHa-YOTCOHA /Ul JUArHOCTUPOBAHMS
aBTOKOppENALMKN (HaIUYle B MOJENU CBOOOTHOrO Wi€Ha, OTCYTCTBHE JIarOBBbIX INEPEMEHHBIX,
HIEPBBII TOPSATO0K aBTOPErPECCUOHHOM CXEMBI).

Tema 7. CucTeMbl 3JKOHOMETPHYECKUX YPABHEHUI.

KomruiekcHble skoHOMeTpHyeckue Mozenu. OOmas cxema MOCTPOEHUs] KOMIUIEKCHOM
Mojenu. Buapl cucreM 3KOHOMETPHUYECKMX YpaBHEHHI: HE3aBHCHMBbIE CHCTEMBI, PEKYpPCHBHBIE
CHCTEMBI, CHUCTEMBl COBMECTHBIX (OJHOBPEMEHHBIX) ypaBHEHUH. lcXomHble NPeanonoxKeHus
JIMHENHBIX SKOHOMETPUYECKHX MOJENe cO MHOTMMH NEPEMEHHBIMU. DK30T€HHbIE U JHJIOTCHHBIE
NIEPEMEHHBIE M CBS3BIBAIOLIME WX JIMHEMHBIE COOTHOLIEHHUS. 3ara3blBAlOIIME SHAOTECHHBIE U
AK30T€HHBbIE TMepeMeHHble. ToKIecTBa M CTOXaCTUYECKHE ypaBHEHMs. JleTepMUHUpOBAaHHBIE U
croxacThyeckue rnepeMeHHble. CToXacTHUecKWe OIIMOKM M TPEINoJoXKeHHs 00 HMX 3aKoHe
pacnpenenenus. CTpyKTypHas U TpHUBEJCHHAas (QOpPMbI SKOHOMETPUYECKOW MOJENH, UX
B3aMMOCBSI3b. KOPPEIMPOBAHHOCTh CIyYalHBIX OMIMOOK W HHJIOT€HHBIX IEPEMEHHBIX M e€e



cnencrust it MHK-onenok mapamerpoB mopneneid. [IpoOnema uueHTH(UKAIMU MapamMeTpoB
mozenu. Kpurepnii unentupuuupyemoctu. IlopsakoBoe ycinoBue uaeHTUGHKALMU (CUETHOE
IPaBUJIO).

6. MeToauueckue MaTepuaJIbI IJIsl 00y4AI0IIMXCH 110 OCBOCHHU IO TUCIUTIIIHHbBI
6.1. CamocrosiTesibHast padoTa 00y4aroIIMXCcsl 10 JUCHMILINHE (MO1YJII0)

CamocrosTenpHas pa60Ta o6yqa}0m1/1xc;1 PEAIN3YETCA B pa3HbIX BHUOAX. Ona BKJIIOYaeT
MMOATOTOBKY CTYACHTOB K IPAKTUYCCKHUM 3aHATUAM. I[JISI OTOro CTYACHT H3Yy4acT JICKIUH,

HOPMAaTUBHYI0, = OCHOBHYIO,  JOIOJIHUTEIBbHYIO  JIMTEpaTypy W  IPOYHME  PECYPCHI,
PEKOMEH/IOBaHHBIE B pasfene  «Y4eOHO-MeToauyYeckoe W HMH(POPMALUOHHOE obecreueHue
JUCLUIUIAHBD.
Ounas popma o0yuenust
I'ox mauasiaa moarorosku: 2020
Ne |Hazpanme paszpgena,|3aganue Yacel  |Meroanueckue |@opMa KOHTPOJIS
TeMbl PEeKOMeHIALN U
no
BBINOJTHECHUIO
3alaHUA
1 Ipenmer u N3yuuts 6a30BbIX N3yuuts Omnpoc,
IIpEACIICHNE OIpEIETICHUMN. JUTEpaTypy NO| TECTUpPOBaHUE
KOHOMETPHKH. npo0ieMaTrke
bajlaud Kypca 7
2 DNIEeMEHTbI [ToBTOPUTH 13 |U3yunts CobecenoBanue,
Teopun COOTBETCTBYIOILUI JUTEPATypy IO [TECTUPOBAaHUE
BEPOSITHOCTEN pazzen «Teopumn npoOieMaTuke
Y MaTEeMAaTUYECKOM  (BEPOSTHOCTUY.
CTaTUCTUKH BeimonHuTh
WHIUBUAYaJIbHbIE
3aJaHusl.

3 ITapnas perpeccuss  [BpImoaHuTh 14 N3yuuts Pewenne 3ajad,
WHIUBUAYaJIbHbBIE JUTEparypy Mo [oIpoc,
3aJaHusl. npoOJieMaTHKe |TeCTUpOBaHUE

4 MHoxecTBeHHAA Pabora c| 134 |U3yuuth Perrenue 3aja4,

perpeccust JTOTIOJTHUTEIIbHOU JIUTEparypy o [0Ipoc,
JIUTEPATYPOU. npoOieMaTuKe |TECTUPOBaHUE
BeinonsuTs
WHIUBUAYaJIbHbIE
3aJaHusl.

5 BpemeHnnsle psabsl  [BeImoaHUTE 4 N3yunth Pemenne 3ajad4,
WHIVBUAYaJIbHbBIE JUTEPATypy IO [TECTUPOBAHUE
3aJaHus. nmpobiemMaTuke

6 ABTOpPErpecCUOHHBIE [BBIMOIHUTD 3 N3yunts Pemenue 3ajad4,

MOJIEJIN BPEMEHHBIX [MHAWBHIyaJIbHbIE JUTEpATypy 10 [TECTUPOBAHUE
ps0B 3aJaHusl. npobieMaTrke

7 CucreMnl [ToBTOpEHME 3 N3yunth Perenue 3agau

PKOHOMETPUUYECKHUX (MaTepuana  JIEKIHH, JUTEPATYPy 10
ypaBHEHUI penieHue 3a/1ad, npoOieMaTuke




IOATOTOBKaA
OK3aMCHY.

Hroro

57,4

3aounas ¢opma o0yyeHust

I'ox mayaiaa moaroroskm: 2020

Ne |Ha3zBanme pa3sjaena,(3aganue Yacobl Meronnueckue (PopMa KOHTPOJIS
TeMbI peKoOMeH AT
o
BBIIIOJTHEHUIO
3ajaHus
1 Ipenmver n N3yunts 0a30BBIX N3yunth Omnpoc,
MpeacIICHHE OTpeICTICHU. JUTEpaTypy MO| TECTUPOBAHHE
KOHOMETPHUKHU. npoOieMaTuKe
Jagaun Kypca 6
2 DJIEMEHTHI [ToBTOPUTH 20 N3yunth CobecenoBaHnue,
TEOpUHU COOTBETCTBYIOIIUIN JUTEPATYypy IO [TECTHPOBAHUE
BEPOSTHOCTEH paszzen «Teopuun npoOeMaTrKe
1 MaTEMaTUYECKOH [BEPOSTHOCTH.
CTATHCTUKHU BreinoaHuTs
WHIUBUIYaJIbHbBIE
3aJjaHHsL.

3 [Tapnas perpeccust  [BbINOIHUTD 20  |M3yuuts Pemenune 3azad,
WHUBUIYyaJIbHBIE JUTEpaTypy IO |0Tpoc,
3aJaHMS. npoOJieMaTHKe |TECTHPOBAHUE

4 MHoOKecTBEHHAA Pabora c| 25,65 |[U3yuuth Pemenue 3ajay,

perpeccus JTOITOTHUTEILHON JUTEPaTypy IO |0TpocC,
TTUTEPaTypO. npoOieMaTuke |TECTHPOBAaHUE
BremoaHuTE
WHUBUIYyaJIbHBIE
3aJaHMS.

5 BpeMeHnHsble psaasl  [BeimoaHUTh 19 N3yuuts Pewenue 3ajad,
WHIMBUTyaJIbHBIC JUTEPATYypy IO [TECTHPOBAHUE
3a1aHus. npoOieMaTuke

6 ABTOpErpecCUOHHbIE [BBITTOIHUTH 15 N3yunth Pemenue 3ajad4,

MOJIEJIM BPEMEHHBIX [MHAUBHIyabHBIC JUTEpaTypy MO [TECTHPOBAHUE
PSIOB 3a1aHus. npoOIeMaTHKe
7 CucreMsl [ToBTOpEeHMNE 15 N3yuuth Pemenue 3amau
DKOHOMETPUYECKHX [MaTepuania  JICKIIHH, JUTEPATYPY T10
ypaBHEHUU pelieHue 3aj7ad4, npoOieMaTuke
MMOJATOTOBKA K
HK3aMEHY.
Hroro 120,65




6.2. TemaTuka v 3aJaHUS I NPAKTHYECKUX 3aHATHIA
Ounas ¢opma o0yueHust

3ansiTre 1. Dj1eMeHTHI TEOPUU BEPOSITHOCTEH M MATEMATHYECKON CTATHCTUKH.
A) Bpruucaure ciaenyromye noka3areiay BapualuOHHbIX PSAAOB:
1) MakcuManbHOE U MUHUMAJIbHOE 3HAYCHMS;
2) pa3Max Juis 3aJJaHHOU BBIOOPKH;
3) paccuuTaiiTe BHIOOPOUHOE CPEIHEE;
4) naiinute Moy U MeEAMaHY;
5) BBIYMCIINUTE BBIOOPOYHYIO AUCIEPCUIO U CTaHJIAPTHOE OTKJIOHEHHUE;
6) BBIYHMCINTE BEIOOPOYHBIN IKCLIECC U ONpeenuTe K03 (HUIMEHT aCHMMETPHUH.
JlaliTe UHTEpPIPETALUIO PE3YJIHTATOB.
b) IToctpoiite rucrorpamMmmy, NOJUTOH YaCTOT.
Hcxonnbie naHHbIC

1 141,18 145 61 143,20 | 145,26 | 140,48 | 133,14 | 150,43 | 148,79 | 155,56 | 171,91
2 ' 6 7 5 3 5 4 4 8

4 158,08 | 159,85 | 158,62 | 159,15 156 73 139,55 | 150,69 | 142,44 | 156,96 | 148,18
7 1 2 6 ' 7 1 4 7 1

1 143,55 | 142,76 | 144,83 155 58 147,55 | 150,89 | 162,61 | 142,94 | 150,01 | 161,07
6 9 4 ' 2 5 8 5 9 6

4 158,92 | 120,99 | 128,42 143,84 | 138,02 157,70 | 153,05 | 150,11
6 1 9 152,06 5 3 150,99 8 9 3

§142,35 | 145,90 | 143,26 | 148,67 | 160,18 | 151,80 | 155,13 | 157,39 | 149,83 | 152,78
5 9 2 8 1 5 3 8 / 8

§ 151,62 | 154,28 | 145,24 | 143,04 | 180,48 | 147,13 | 137,20 | 157,59 | 146,07 | 137,96
2 5 8 5 2 5 1 4 3 4

1 139,63 | 149,80 150 32 152,64 | 154,91 | 152,38 | 143,15 | 133,85 | 164,11 | 159,71
1 7 ’ 9 5 3 5 2 3 5

§ 13844 151,43 | 166,97 | 146,79 | 129,68 | 135,88 | 136,74 | 144,82 | 150,62 | 144,04
' 7 2 7 8 8 7 9 1 2

{ 146,69 | 155,39 | 152,18 154 05 138,44 | 138,94 | 138,96 | 145,92 | 136,86 | 121,59
3 1 6 ' 1 9 6 7 / 6

] 1622,76 1571,91 1519,42 13%,93 14073 | 141,22 1527,77 1458,97 163,02 13%,21

3ansTue 2. [lapuas perpeccust
3agaua 1. MmeroTcs cneayroniue naHHble 00 ypoBHe MmexaHuzauuu padot X (%) u
POU3BOJIUTENBHOCTH TpyAa V (1/4) ni1st 14 OqHOTUIIHBIX NPEeIPUSTHM:

X 2 0 6 0 1 7 6 4 0 5 1 7 9 6

y 0 4 8 0 1 3 4 7 8 0 1 3 5 8

Tpebyercs:

1. TloctpouTh noje Koppeasiuuu U chopMyIupoBaTh TUIIOTE3Y O popMe CBSI3U.

2.  PaccuuTaTth mapameTpbl ypaBHEHUH JIMHEHHON M MOKa3aTeIbHOM OIHO(pAKTOPHOMN
3aBUCUMOCTH MeXay X u V.

3. OueHUTb TECHOTY M HANpaBJICHUE CBSA3M MEXAY IEPEeMEHHBIMH C ITOMOIIBIO
kodp¢unuenTa koppemsuuu. Js  ATOro MpenBapUTENbHO  pacCUUTaTh  Kod(DPUIMEHT
JETEPMUHALIMY.

4, OrneHuTs KadyecTBO 000MX YpaBHEHUW C TIOMOINBIO CpeaHEd OIMUOKH




arnmpOKCUMALIUH.

5. JlaliTe CpaBHUTENBHYIO OIIEGHKY CHJIBI CBS3UW (akTopa ¢ pPe3ylIbTHUPYIOIINUM
MOKAa3aTeJeM ¢ TIOMOINBID CpeaHero KOd(pQUIMEHTa DSIACTHYHOCTH IS JIMHCWHOH WU
MOKa3aTeJIbHON MOJICIIH.

6. IlpoBepuTh 3HAYMMOCTH KXKJOTO YpPaBHEHUS perpeccuu Ha 5%-HoM ypoBHE 1o F-
kputeputo. [lo 3HaUYeHUSIM XapaKTEPUCTUK, PACCUUTAHHBIX B M. 4, 5 WU JaHHOM NYHKTE,
BEIOpaTh JTydlliee YpaBHEHHE PETPECCHH U AaTh ero 000CHOBAaHHUE.

7. Paccunrarh NPOTHO3HOE 3HAYEHHUE pE3yNbTaTa IO HAWIY4YIIeH MOJENH, €CIIH
MPOrHO3HOE 3HadyeHwe (akTopa yBenuuutcs Ha 5% OT ero cpemHero ypoBHs. Ompenenutsb
JIOBEPUTEIIBHBIA HHTEPBAJ MPOrHO3a I ypoBHs 3HauumMocTH o = 0,05.

8.  OueHHTH MONYYCHHBIC PE3YIIbTAThI, BEIBOJIBI ODOPMHUTH B aHATUTUYCCKOM 3aITHCKeE.

3ausiTue 3. MHOKeCTBEHHAs1 perpeccust

[To pgaHHBIM, TPENCTaBICHHBIM B TaOnuWIe, U3ydaeTcs 3aBUCHMOCTh HMHJAEKCA
YEJI0BEYECKOro pa3BUTHA Y OT MEPEMEHHBIX:

X1 — BBII n-nepuona, % x npeapiaynieMy nepuoy;

X2 — pacxoJipl Ha KOHEYHOE MOoTpediieHre B TeKYIUX 1eHax, % k BBII;

X3 — pacxoJipl IOMaIHUX X034icTB, % K BBII;

X4 — BanoBoe HakoruieHnue, % k BBII;

X5 — cyTOYHasl KAJIOPUITHOCTh MUTAHUS HACEJICHUsI, KKaJl Ha AYIy HaceJeHNUS,

Xe — oxxmn1aemMast IpOJOJKUTEIbHOCTD )KU3HU B N-OM T'OJly, YHCIIO JIET.

No | Ctpana Y X1 X2 X3 X4 Xs Xs

1 | ABcrpus 0,904 | 115,0 | 75,5 | 56,1 | 25,2 | 3343 | 77,0
2 | ABcrpamus 0,922 | 123,0 | 78,5 |61,8 | 21,8 | 3001 | 78,2
3 | benopyccus 0,763 | 74,0|78,4|59,1 | 25,7 | 3101 | 68,0
4 | Benbrus 0,923 | 111,0 | 77,7 | 63,3 | 17,8 | 3543 | 77,2
5 | BenukoOpuranus | 0,918 | 113,0 | 84,4 | 64,1 | 15,9 | 3237 | 77,2
6 | I'epmanus 0,906 | 110,0 | 75,9 | 57,0 | 22,4 | 3330 | 77,2
7 | danus 0,905 | 119,0 | 76,0 | 50,7 | 20,6 | 3808 | 75,7
8 | Unaus 0,545 | 146,0 | 67,5 | 57,1 | 25,2 | 2415 | 62,6
9 | Ucnanus 0,894 | 113,0 | 78,2 | 62,0 | 20,7 | 3295 | 78,0
10 | Uranus 0,900 | 108,0 | 78,1 | 61,8 | 17,5 | 3504 | 78,2
11 | Kanana 0,932 | 113,0 | 78,6 | 58,6 | 19,7 | 3056 | 79,0
12 | Kazaxcrau 0,740 | 71,0(84,0| 71,7185 | 3007 | 67,6
13 | Kurait 0,701 | 210,0 | 59,2 | 48,0 | 42,4 | 2844 | 69,8
14 | JIarBus 0,744 | 94,0 90,2 (63,9 |23,0 2861|684
15 | Hunepnanap 0,921 | 118,0 | 72,8 | 59,1 | 20,2 | 3259 | 77,9
16 | Hopserus 0,927 | 130,0 | 67,7 | 47,5 | 25,2 | 3350 | 78,1
17 | Ionbia 0,802 | 127,0 | 82,6 | 65,3 | 22,4 | 3344 | 72,5
18 | Poccus 0,747 | 61,0 | 74,4 (53,2 | 22,7 | 2704 | 66,6
19 | CIIIA 0,927 | 117,0 | 83,3 | 67,9 | 18,1 | 3642 | 76,7
20 | Ykpauna 0,721 | 46,0 |83,7|61,7|20,1| 2753 |68,8
21 | OunnaHINAA 0,913 | 1070 73,8 52,9 |17,3| 2916 | 76,8
22 | ®pannus 0,918 | 110,0 | 79,2 | 59,9 | 16,8 | 3551 | 78,1
23 | Yexus 0,833 | 99,2 |715(515|29,9 3177|739
24 | lIBeiinapust 0,914 | 101,0 | 75,3 | 61,2 | 20,3 | 3280 | 78,6
25 | IlIBerus 0,923 | 105,0 | 79,0 | 53,1 | 14,1 | 3160 | 78,5

1. TloctpoiiTe ypaBHeHHE MHOXKECTBEHHOW perpeccuu B JIMHEHHON (popme ¢ MOIHBIM
HabopoM (HaKTOPOB.

2. JlaiiTe CpaBHUTENbHYIO OIIGHKY CHJIBI CBSI3M (DaKTOPOB C PE3YIbTUPYIOLINM
MOKa3aTeseM ¢ IOMOIIbIO CpeHUX KO3 (DULIMEHTOB 3J1aCTUYHOCTH.



3. OrmeHHUTe CTAaTUCTUYECKYI0O 3HAYUMOCTH MApaMeTPOB PETPECCHOHHOW MOJIENH C
MOMOIIBIO  t-KpUTEpHUs; MPOBEPHTE HYJIEBYKD THIOTE3y O 3HAYUMOCTH YpPaBHEHUS U
Kod(UIMEeHTa MHO)KECTBEHHOH JIETEPMHUHAIINU C TIOMOINBI0 F- kputepust Oumiepa.

4. OneHHuTe KAUeCTBO YPABHEHUSI YEPE3 CPEAHIOI0 OLIMOKY allPOKCUMALIUU.

5. Tocrpoiite marpumy mnapHbIX KO3()PUIMEHTOB KOppensuu. YCTaHOBUTE, KakKue
bakTopbl MYJIBTHKOJUIMHEAPHBI U MO t- Kputepuro A KodpGUIUEHTOB perpeccuu OTOepuTe
UH(POpPMATUBHBIE (AKTOPHI B MOJIETb.

6. IloctpoiiTe Mozenb TONBKO C HH(POPMATUBHBIMU (aKTOpaMU M OLEHUTE ee
napameTphbl.

7. JlaiiTe 5KOHOMHUYECKYIO HHTEPIPETANIO KOI(PPHUIIEHTOB MOJIEIH.

OrneHUTE MOYYCHHBIC PE3YJIbTAThI, BEIBOIBI O()OPMUTE B aHAIUTUICCKOM 3aIHCKeE.

3ansitue 4. BpeMeHHbI€e psAbI.

B Tabnuiie npuBeneHbl JaHHBIC, OTPAKAIOIINE CIIPOC Ha HEKOTOPHIM TOBAp MO MecsIaMm
3a nepuoa ¢ 2013 mo 2015 rr.

Tpebyercs:
1. Haiitu ko3 dunmentsr aBTokoppensuu (s maroB T= 1;2; 3; 4; 5; 6; 7; 8) u yacTHBIN

KOX(PUITMEHT KOppesiuu 1-ro mopsiika BpeMeHHOTro psja. [locTpouTs Kopperorpammy

JUIs BBISIBJICHMS. BO BpPEMEHHOM psJ€ HAIW4YUs WIM OTCYTCTBHS TPEHIOBOM H

IUKJINYECKOW KOMITOHEHTHI.

2. IlpoBectu criakuBaHue BPEMEHHOIO psia Yt METOJOM CKOJB3SIIUX CPEIHUX, UCTIONIB3YS

MIPOCTYIO CPEAHIOI0 apU(PMETHUECKYIO C MHTEPBAIOM CIUIAKUBAHUS: a) M = 3; B) M = 5.

3. Haiitu ypaBHeHHEe TpeHAa BpEMEHHOTO psijia Y, MoJiarasi, 4To OH JMHEHHBIN U IPOBEPHUTH
ero 3Ha4ynMocTh Ha ypoBHe @=0,05.

4. VYnanuth TpPeHJ U3 JaHHOTO BPEMEHHOIO psga W MPOAHATM3UPOBATH XapakTep
pacnpenesieHus ero ciydaiHOW COCTaBIISIIOILECH.

Bapuant
1

JlaTa

01.02.13 197
01.03.13 202
01.04.13 194
01.05.13 193
01.06.13 211
01.07.13 220
01.08.13 234
01.09.13 2438
01.10.13 212
01.11.13 208
01.12.13 175
01.01.14 212
01.02.14 213
01.03.14 216
01.04.14 257
01.05.14 262
01.06.14 249
01.07.14 251
01.08.14 288
01.09.14 283
01.10.14 266
01.11.14 243




01.12.14

186

01.01.15

206

3ansTue 5. ABTOperpeccuoHHbIe MOJIeJI BPEMEHHBIX PA/I0B.
JIst  cCOOTBETCTBYIOIIETO BapuaHTa (Tabiy. 1) HA OCHOBAaHWM JAaHHBIX TaOJMIBI (TAOI.

2):

1. IMocrpouts ypaBHeHHE aBTOpErpeccun ¥, = a + byx, +¢,v,_4 + &,
2. IIpoBepuTh 3HAYMMOCTH ypPaBHEHUS PErPECCHU W OTICIBHBIX KOA(P(HUIIMEHTOB.
3. IlpoBepuTh HaTMYKE ABTOKOPPEIAIIMU B OCTaTKaX.

4.

IToctpouts

ypaBHEHUE

¥ =a+ byx, t ¥,y tette,
5. IlpoBepuTh 3HAYMMOCTb YpaBHEHHUs perpeccun U KodduumeHnra npu t u
OLIEHHUTb 11€7€CO00Pa3HOCTh BKIIIOUEHUS B MOJIENb (paKTOpa BPEMEHHU.

aBTOpCrpeccun

C

y4eToM

(bakropa

BPEMEHHU

Tabnuua 1
Howmep Pesynprupyromas nepemenHas Yy @dakTopHas NEpeMEHHAs X
BapHaHTa BBIOMpPACTCS M3 CTOJIONA BBIOMPAETCS M3 CTOJIONA
1 3 4
2 3 5
3 3 11
4 3 15
5 16 11
6 10 5
7 10 11
8 10 15
9 16 4
10 16 5
Tabmumna 2
Hcxonnbie nanHbIe 1JIs1 1A00PATOPHOH PadoThI
Tekvimii IIponentHas| BBII JHenexnasn | BHyTpeH- HaHIID-U Pacxone BaJEuBaﬂ
neﬁao: CTaBKa Macca HHe HHBe- | HATLHEIL | HA IHII-HOE npUGELTE
CTHIHA I0X01 | moTpelie- |3KOHOMHKH
Hue
¢ R Y M I Y C* Q
(%) (MmEpYS.) | (M7H py6.) | \M1H py6.) | (M1H py6.) | (MaH py6.) | (MIH py6.)
1 2 3 4 5 6 7 8
1 10.01 1398.5 0.12 211 310 450 725.6
2 6.25| 190055 0,95 2670 5328 75000 11390.5
3 6.00] 171509.5 9.20 27125 49 730 40 600 76 961.7
4 7.14| 6107452 33.20 108 810 172 380 124 000| 2519444
5 8.83| 1524049 98.70 266 974 437 007 310 000| 6623744
6 8.27|2 145 655.5 220.80 375 998 558 500 260 000| 7908192
7 8.44|12 478 594.1 288.30 408 797 711 600 390 000{ 881 001,1
8 8.35|2 741 051.2 374.10 407 086 686 000 490 000|1 032 768.6
9 7.99|4 757 233, 448.30 970 439| 1213 600 990 000]|2 050 276.8
10 7.83|7 063 392.8 704,70 1165181 2097 700/ 1 650000/3 033 247.2

3ansaTue 6. CucreMbl JKOHOMETPHYECKUX YPABHEHUH
Jlana cucrema SKOHOMETpPHUYECKUX ypaBHeHUH. Mojenp nporeknuoHusma CanbBaropa
(ynpoieHHast Bepcus):




rie M — nons mmmnopra B BBII; N — oOmee umcimo mpomeHnii 06 OCBOOOXICHHH OT
TaMOKEHHBIX TOIUIMH, S — YHCIO YAOBICTBOPEHHBIX NPOIICHUNH 00 OCBOOOXKIECHUU OT
TaMOKEHHBIX MOUUIUH; E — (uxkTHBHAsS mepemeHHas, paBHast 1 Juig TeX JIeT, B KOTOpPBIE Kypc
JoJUTapa Ha MEXIYHAPOJIHBIX BATIOTHBIX PhIHKAX ObLI MCKYCCTBEHHO 3aBbIlIcH, U 0 — I BCEX
OCTaIBbHBIX JIeT; Y — peanbHblii BBII; X — peanbHbIii 00BeM 4HMCTOTrO 3KCIOpTa; { — TeKymui

epuo; — IPEbITYIIUN TepUOI.
Tpebyercs:
1. TlpumeHuB HEOOXOJUMOE U JOCTATOYHOE YCIOBHE UACHTHU(PUKALIUHU, ONIPEICIUTE,
UACHTH(DHUIIHPYEMO JTH KaXKI0€ U3 ypaBHEHUN MOJIEIH,
2.  Omnpenenure METOJ] OLIEHKH [TapaMETPOB MOJEIH,
3anummre B 001IEM BHIE IPUBEIECHHYIO (POPMY MOJIEIH.
3a04Hasi popma o0yueHust

3ansaTue 1. [lapuas perpeccus
3agaua 1. MmeroTcs cneayroniye naHHble 00 ypoBHe MexaHuzauuu padot X (%) u
MPOM3BOIUTEIBLHOCTH TpyAa ¥ (1/4) 1uist 14 0 THOTUITHBIX IPEATPUSTHIA

X 2 0 6 0 1 7 6 4 0 5 1 7 9 6

y 0 4 8 0 1 3 4 7 8 0 1 3 5 8

Tpebyercs:

9. Tloctpouts nose KOppeIsUU U CHOpMyIUpOBaTh TUIOTE3Y O (hopMe CBSI3U.

10. PaccumTarh mapaMeTpbl YpaBHEHUH JIMHEHHON M MOKa3aTeNbHOW OXHO(AKTOPHOM
3aBUCUMOCTH MEXIy X U V.

11. OueHuTh TECHOTY M HaIIpaBJIIEHHUE CBSI3U MEXJY IEPEMEHHBIMH C IIOMOIIbIO
kodpduuuenta koppemsuu. s 3TOro  MpeaBapUTENIbHO  paccUuTaTh KO3 (UIMEHT
J€TepMUHAIUY.

12. OueHuts KadyecTBO 000UX YpaBHEHUU C TOMOINBIO CpeaHell OomuOKU
anmnpoKCUMAlIUH.

13. JlaiiTe CpaBHUTEIBHYIO OLIEHKY CHJBI CBSI3UM (hakTopa C pe3yIbTUPYIOLIUM
MoKaszaTeJieM C TIOMOIIBI0 cpeaHero Kod(p UIMEHTa JIIACTUYHOCTH JUIsl JIMHEHHOU U
MOKAa3aTeIbHON MOJIENH.

14. TlpoBepuTh 3HAYMMOCTh Ka)KJOTO YpaBHEHHUS perpeccuu Ha 5%-HOM ypoBHE 1o F-
kputeputo. Ilo 3HaYeHMSIM XapaKTEpUCTHK, PAaCCUMTAaHHBIX B MI. 4, 5 M JaHHOM IIyHKTE,
BbIOpaTh JIyulllee ypaBHEHHE PErPecCUU U AaTh €ro 000CHOBAHHUE.

15. PaccuuTaTh NpPOTrHO3HOE 3HAYEHHME pe3yJbTaTa IO HAWIydlIeH MoOJenH, eciu
IIPOrHO3HOE 3HayeHHue (axkTopa yBenuuutcs Ha 5% OT ero cpegHero ypoBHs. OmnpenenuThb
JOBEPUTEIbHBII HHTEPBaAI MPOTrHO3a JUIst ypoBHs 3HauMMocTH o = 0,05.

16. OueHuTh NOTYYEHHBIEC PE3YJILTATHI, BBIBOJIBI OPOPMUTH B aHATUTUYECKOM 3alHCKe.

3ausTue 2. MHOKeCTBEHHas1 perpeccust

[lo naHHBIM, TpeACTaBIEHHBIM B Ta0iuIe, W3Yy4aeTcss 3aBUCUMOCTh HHJEKCa
YeJI0BEYECKOro pa3BUTHA Y OT MEPEMEHHBIX:

X1— BBII n-nepuopna, % k npeasiaymemMy nepuomay;

X2 — pacxo/ipl Ha KOHEYHOE MOoTpediieHre B TeKYIUX 1ieHax, % k BBIIL;

X3 — pacxo/ipl TOMalIHUX X034icTB, % Kk BBII;

X4 — BanoBoe Hakomienue, % k BBII;

X5 — cyTOouHas KaJOPpUIHOCTh TUTAHMSI HACEIEHUs], KKaJl Ha AYIYy HACEJICHUS;

X6 — oxuiaeMas poJOJKUTENbHOCTD KU3HU B N-OM IO/ly, YUCIIO JIET.




No | Ctpana Y X1 Xo | Xz | Xs | Xs Xe

1 | ABcrpus 0,904 | 115,0 | 75,5 | 56,1 | 25,2 | 3343 | 77,0
2 | ABcrpamus 0,922 | 123,0 | 78,5 |61,8 | 21,8 | 3001 | 78,2
3 | Bemopyccus 0,763 | 74,0 (78,4 |59,1 | 25,7 | 3101 | 68,0
4 | Benbrus 0,923 | 111,0 | 77,7 | 63,3 | 17,8 | 3543 | 77,2
5 | BenmukoOpuranus | 0,918 | 113,0 | 84,4 | 64,1 | 15,9 | 3237 | 77,2
6 | Fepmanus 0,906 | 110,0 | 75,9 | 57,0 | 22,4 | 3330 | 77,2
7 | danus 0,905 | 119,0 | 76,0 | 50,7 | 20,6 | 3808 | 75,7
8 | Unmus 0,545 | 146,0 | 67,5 | 57,1 | 25,2 | 2415 | 62,6
9 | Ucnanus 0,894 | 113,0 | 78,2 | 62,0 | 20,7 | 3295 | 78,0
10 | Uranus 0,900 | 108,0 | 78,1 | 61,8 | 17,5 | 3504 | 78,2
11 | Kanana 0,932 | 113,0 | 78,6 | 58,6 | 19,7 | 3056 | 79,0
12 | Kasaxcran 0,740 | 71,0(84,0|71,7|185 | 3007 | 67,6
13 | Kurait 0,701 | 210,0 | 59,2 | 48,0 | 42,4 | 2844 | 69,8
14 | JlaTBus 0,744 | 94,0 90,2 (63,9 |23,0 2861|684
15 | Hupepnan sl 0,921 | 118,0 | 72,8 | 59,1 | 20,2 | 3259 | 77,9
16 | Hopserus 0,927 | 130,0 | 67,7 | 47,5 | 25,2 | 3350 | 78,1
17 | Ilonpira 0,802 | 127,0 | 82,6 | 65,3 | 22,4 | 3344 | 72,5
18 | Poccus 0,747 | 61,0 | 74,4 |53,2|22,7| 2704 | 66,6
19 | CIIA 0,927 | 117,0 | 83,3 | 67,9 | 18,1 | 3642 | 76,7
20 | Ykpauna 0,721 | 46,0 83,7 61,7 |20,1| 2753 | 68,8
21 | GuniaHaus 0,913 | 107,0 | 73,8 | 52,9 | 17,3 | 2916 | 76,8
22 | dpannus 0,918 | 110,0 | 79,2 | 59,9 | 16,8 | 3551 | 78,1
23 | Yexus 0,833 | 99,2 (715515299 3177|739
24 | lseiinapust 0,914 | 101,0 | 75,3 | 61,2 | 20,3 | 3280 | 78,6
25 | IIserus 0,923 | 105,0 | 79,0 | 53,1 | 14,1 | 3160 | 78,5

8. [TlocrtpoiiTe ypaBHEHHE MHOKECTBEHHOW pErpeccHy B JIMHEHHOW (opme ¢ MONHBIM
HabopoM (hakTOpoB.

9. JaiiTe CpaBHUTENBHYIO OIICHKY CHJIBI CBSI3M (DAaKTOPOB C PE3YIbTUPYIOIIHM
rokasareseM ¢ MOMOLIbI0 CPeTHUX KOAPPHUIMEHTOB 3TaCTUYHOCTH.

10. OmeHuTe CTATUCTUYECKYIO 3HAYMMOCTh TApaMETPOB PErPECCHOHHOW MOJEIN C
NOMOLIbI0  t-KpUTEpHUS; MPOBEPHTE HYJIEBYIO THUIIOTE3y O 3HAYMMOCTH YpPaBHEHUS U
Kod(puIIMeHTa MHOXKECTBEHHOH JIeTEpPMHUHALINHU € TOMOIIbI0 F- kputepust @uriepa.

11. Onenure Ka4ecTBO ypaBHEHUS Yepe3 CPEIHION OIIMOKY anmpOKCHUMAIUH.

12. TloctpoiiTe MaTpuily MapHBIX KOI()(HUIUEHTOB KOPPENSIUH. YCTAaHOBUTE, KakKue
(bakTOpsl MYJIBTUKOJUIMHEAPHBI U MO - KpUTEpHIO JUIs KO3(p(UIMEHTOB perpeccuu otdepure
nH(pOpMaTUBHbIE (PAKTOPHI B MOJIETTb.

13. IloctpoiiTe Moaenb TOJBKO € HWHPOPMATUBHBIMU (PAKTOpaMU M OLIEHUTE ee
napaMeTpsbl.

14. JlaiiTe S5KOHOMUYECKYIO HHTEPIIPETALUI0 KO3()(HUITUEHTOB MOAEIIH.

OneHuTe noydeHHbIe Pe3yJIbTaThl, BEIBOIBI 0()OPMUTE B aHAIMTUYECKON 3aIHCKe.

3ansaTue 3. BpeMeHHbIe pAABI.

B tabnuue npuBeneHbl JaHHBIE, OTPa)KaloIKe CIPOC Ha HEKOTOPBIM TOBap MO MecslaM
3a nepuon ¢ 2013 mo 2015 rr.

Tpebyercs:
5. Haiitu xoaddunuents! apTokoppensuu (st 1aroB T= 1;2; 3; 4; 5; 6; 7; 8) u 4acTHBIN

K03 unreHT Koppenauuu 1-ro nopska BpeMeHHoro psja. [loctpouts koppenorpamMmmy

JUIsL BBISIBJIGHHS BO BpPEMEHHOM psAJieé HadU4usg WIM OTCYTCTBUS TpPEHIOBOW U

LUKINYECKONH KOMIIOHEHTBI.



6. IlpoBectu criakuBaHue BPeMEHHOTO psizia Yt METOAOM CKOJB3SIINX CPEIHUX, HCIIOIb3YS
MIPOCTYIO CPEAHIOI0 apU(PMETHIECKYIO C MHTEPBAIOM CIUTAKUBAHUS: ) M= 3; B) M = 5.

7. Haiitu ypaBHEeHHE TpEeH1a BpEMEHHOIO psja Vi, Iojaras, YTo OH JIMHEWHBIM U IPOBEPUTH
ero 3HauuMocTh Ha ypoBHe @=0,05.

8. VYpmamuth TpeHI U3 JAHHOTO BPEMEHHOTO psila W MpOaHATU3UPOBATh XapakTep
pacrpeeneHust €ro Cay4ailHON COCTaBIIAIOMIECH.

Bapuant
1

JHara

01.02.13 197
01.03.13 | 202
01.04.13 194
01.05.13 193
01.06.13 | 211
01.07.13 | 220
01.08.13 | 234
01.09.13 | 248
01.10.13 | 212
01.11.13 | 208
01.12.13 175
01.01.14 | 212
01.02.14 | 213
01.03.14 | 216
01.04.14 | 257
01.05.14 | 262
01.06.14 | 249
01.07.14 | 251
01.08.14 | 288
01.09.14 | 283
01.10.14 | 266
01.11.14 | 243
01.12.14 186
01.01.15 | 206

3ansaTue 4. CucreMbl IKOHOMETPHYECKUX YPABHEHUH
Jlana cucremMa PKOHOMETPHUYECKUX ypaBHeHUUH. Mojenp nporeknuoHusma CanbBaropa
(ynpoleHHas Bepcus):

rie M — nons umnopra B BBIL; N — obmee uucno mnpomeHuii 06 OCBOOOXKIAECHHWU OT
TAaMOXXCHHBIX TIONUTMH, S — YHCIO YIOBIETBOPSHHBIX NpOMIEHHH 00 OCBOOOXKICHHH OT
TaMOXEHHBIX NMONIUIMH; E — (uKTHBHAs mepemMeHHas, paBHas 1 A TexX JIeT, B KOTOpbIE Kypc
JoJuTapa Ha MEXIYHApOAHBIX BaJIOTHBIX PhIHKaX ObLI MCKYCCTBEHHO 3aBbllleH, U 0 — A Bcex
ocTanbHbIX JieT; Y — peanbHblii BBII; X — peanbHblil 00beM 4HMCTOro 3KCmopra; t — Tekymmii

HIepHUOL; — MPEIBIAYIIUH IEPUO.

Tpebyercs:

3. TlpuMeHHB HEOOXOIUMOE U JOCTATOYHOE YCIOBUE HICHTU(DUKAIINH, ONIPEICITHTE,
UICHTU(UIIMPYEMO JIH KaXK]I0€ U3 YPaBHEHUI MOJIEIH,




4.  Omnpenenute METOJ OLIEHKH ITApaMETPOB MOJEIH,
3anummuTe B 00IIEM BUJIE IPUBEACHHYIO (POPMY MOJICIIH.

6.3. TemaTuka u 3a1aHuA 115 JIA0OPATOPHBIX 3aHATHH
He npenycmorpeno

6.4. MeTonnueckue peKOMEHIAINH /I BbITIOJTHEHUS KYPCOBBIX padoT
(MpoeKToB)

He npenycmorpeno

7. llepeyeHb OCHOBHOI 1 IONMOJHUTEIbLHO JTUTEPATYPHI, HEOOXOTUMOI /IJIs1 OCBOECHH S
AMCHUIIMHBI (MOIYJIs1)
OCHOBHASL

1. banaun, K.B. Dxonomerpuka : yaedHoe nmocooue / K.B. banaun, O.®. beictpos, M.M.
CokooB. - 2-¢ u3f., nepepad. u gon. - Mocksa : IOuutu-/ana, 2015. - 254 c. - bubnuorp. B KH.
- ISBN 5-238-00702-7 ; To  xe [DnekTpoHHBI  pecypc]. - URL:
http://biblioclub.ru/index.php?page=book&id=114533

2. DxoHOMeTpuKa: Yuebnuk ams 6akanapos/B.I1.Slkosnes - M.: [lamkos u K, 2016. - 384
c.: 60x90 1/16. - (Yuebnsie nzganus st 6akanaBpoB) (Ileperuér) ISBN 978-5-394-02532-7-
http://znanium.com/catalog.php?bookinfo=519496

OONOIHUMENbHAA

1. T'myxoBa C. M. DOxonomerpuka. [lapHbIif perpeccCHOHHBIN aHanH3 : yued.-MeToA. mocobue /
C. M. I'myxoBa, A. C. Untoxuna ; M-Bo obpa3oBanus u Hayku P®, Koctpom. roc. yu-t, Mu-1
yIpaBJIeHUs, SKOHOMUKU U ¢uHaHcoB, Kad. Ousnec-unpopmaruku u cepsuca. - Koctpoma :
KTV, 2017. - 47, [1] c. - UmeeTcs anekTpoH. pecypc. - bubmuorp.: c. 42. - ISBN 978-5-8285-
0826-6 : 16.71.

2. I'myxoa C. M. IlpuMeHeHHe 3KOHOMETPUYECKMX METOJIOB M MOJEJed Npu aHamuze u
MpPOTHO3UpPOBaHUU : yd4eb.-meron. mocobue / C. M. I'myxoma, A. C. Wmoxuna ; M-Bo
oOpa3zoBanus u Hayku P®, Koctpom. roc. yH-1T, H-T ynpaBieHHs, S3KOHOMUKH U (UHAHCOB,
Kad. ousnec-undopmatuku u cepsuca. - Kocrpoma : KI'Y, 2017. - 54, [1] c. - Umeercs
3JIEKTPOH. aHaIOT. - bubnuorp.: c. 49. - ISBN 978-5-8285-0825-9 : 41.33.

3. IlpakTukyM mo 3KOHOMETpHUKE : yuebd. mocodue : pekomenaosano YMO / U. U. Enuceesa [u
ap.] ; mox pen. . U. EnuceeBoit. - 2-e uzn., nepepal. u jpom. - M. : @UHAHCHI U CTaTUCTHKA,
2008. - 344 c. + 1 snexTpoH. ont. auck. - ISBN 978-5-279-02785-9 : 269.00.

4. Dxonomerpuka : yueOHuk / W. U. Enuceesa [u np.] ; mox pea. M. U. Enuceesoit. - M. :
[Tpocmekr, 2011. - 288 c. - PekomennoBano YMO. - bubmuorp.: c. 281. - ISBN 978-5-392-
01742-3 : 200.00.

8. Ilepeuyens pecypcoB HH(POPMANMOHHO-TEJIEKOMMYHUKAIIMOHHOM ceTH « MHTEepHET),
HEO0XOAUMBIX [IJIS OCBOCHUSI JUCIHUNJIMHBI

DJIeKTPOHHBbIE OMOJIHOTEYHbIE CUCTEMbI:

1. ObC «Jlanp»

2. ObC «YHuBepcuterckas oubnuoreka online»
3. ObC «Znaniumy»


http://biblioclub.ru/index.php?page=book&id=114533
http://znanium.com/catalog.php?bookinfo=519496

Odunuanbubie caiiTbl (MHTEepHET-NCTOYHUKH):
WWW.gKS.ru — OdpunuansHbiii caiit @enepanbHoil CITy>KObI TOCYIapCTBEHHON CTAaTUCTHKU

http://kostroma.gks.ru — OduimanbHbIi calT TepPUTOPHUATBHOTO opraHa deepaabHON CIyXKObI
rOCY/IapCTBEHHOM CTaTUCTUKH 110 KocTpomckoi obacTu

9. Onucanne MaTePUAILHO-TEXHUYECKOH 0a3bl, HE0OXO0MMOI /I OCYIIeCTBJICHUS
00pa30BaTeIbHOTO NMPOIECcca MO AUCIUTIIIHHE

AymuTopun I IPOBEACHUS JICKIMOHHBIX W MPAKTUYECKUX 3aHATUH. AyIUTOpUU CO
CHELMANIN3UPOBAHHBIM, B TOM YHCJIE MYJIbTUMenua, ooopyroBanueM: kopmyc Bl — ayn. 9 u 10
(ocHaieHbl MyabTHMEIRa 00opyaoBaHueM, 1o 200 mocajgovyHbIX MeCT), ayal. 16 (22 mocamaodHbIX
Mmecra), 5 (22 nocanouHbix Mecta), 6 (16 MocagoYHBIX MECT): KOMIBIOTEPHbBIE AyJUTOPHH, C
BbIX0JIOM B IHTEpHET.

Heobxomumoe nporpammHoe odecrieueHue - O(UCHBIH MaKeT.

UuTtaabHbIHN 321 17151 CAMOCTOSITEIbHON paboThI.


http://kostroma.gks.ru/
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