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1. IlosicHuTeIbHAS 3aNMCKA
1.1 lesab 1 3aa4Yu AUCHUTIIJIMHBI

esb — MOArOTOBHUTH CIIEIHATINCTA, CIIOCOOHOTO HA OCHOBE OIMHCAHUS IKOHOMHUYECKHX MPOLECCOB U SBICHHN
CTpOUTh CTaHOAPTHBIC TEOPETHYECKHE KM OIKOHOMETPHUYECKHE MOJENH, aHAIM3UpOBaThb W  COJCPIKATEIBHO
HHTEPIPETHPOBATD OJyYCHHBIE PE3YJIbTATHL.
3agaun :
—  OBJIQJIETh OCHOBHBIMH MAaTE€MaTHUKO-CTATUCTHYECKUMH METOJAMH MTOCTPOCHUSI SKOHOMETPHUYECKHUX MOJICTICH;
—  HAyYHThCS CTPOUTH IKOHOMETPHUYCCKHE MOJICITH Ha OCHOBE PCaJIbHBIX CTATUCTHYCCKHUX TAHHBIX
—  pa3BHTh HABBIKHU COJICPKATECIHLHO HHTEPIPETUPOBATH MOCTPOCHHBIC MOJICIIH.

1.2. llepevens MIaHUpPyeMBIX Pe3yJbTATOB 00y4eHHsI 110 AUCIHHUILIMHE, COOTHECEHHBIX C
HHIMKATOPAMH JOCTHKEHUS] KOMIIeTEeHIN

Komnerenuus HNuaukaropsbl Pe3yabTarsl 00y4yeHus
(K00 u HaumeHnogawHue) KOMIIeTeHIHii
(K00 u HaumeHosaHue)
OIlK-2 Crnoco6en | OINK-2.1 3Haer | 3HaTh: OCHOBHBIE M IPOJIBUHYTHIE
NPUMEHSTh TPOJBUHYTHIC | IPOJBUHYTHIC MaTeMaTHKO-CTATUCTHUCCKUE
WHCTPYMEHTAIILHBIC WHCTPYMEHTAIBHBIC METO/BI | METOIBI MTOCTPOCHHSI
METOBl YKOHOMHUYECKOTO | SKOHOMHYECKOTO aHaJI13a OKOHOMETPHUYECKUX  MOJCICH U
aHaJIM3a B TPUKIATHBIX U OLIEHKU Ka4yecTBa MOJIeIen
(unu)  QyHIAMEHTATBHBIX YMers: o0OpabaTsIBaTh
MCCIICTOBAHMSIX CTaTUCTHUYECKYI0O HH(pOpMaAIMIio U
HOJTy4aTth CTaTUCTHYECKU
00OCHOBAaHHBIC BBIBOJIBI Ha OCHOBE
COBPEMEHHBIX METO/IOB

OKOHOMHYCCKOTI'O aHaJIn3a
Bnanets: COBPEMCHHBIMHU MCTOdaMU

9KOHOMMYECKOTO aHamus3a,
MaTEeMAaTUYECKOM  CTaTUCTUKU U
SKOHOMETPUKHU JUIs pelieHus
TEOPETUYECKUX U MPUKIIAJHBIX 3a/1a4
OIlK-2.2 [Tpumensier | 3HaTh: COBPEMEHHBIE

HHCTPYMCHTAJIbHBIC METO/bI I/IH(I)OpMaI_II/IOHHBIe TCXHOJIOTHUHU H
OKOHOMHYECCKOI'0 aHa/iu3a B | IpOTrpaMMHBIC CpE€ACTBA, B TOM

NPUKIAJHBIX U (unm) | ymcie OTEYECTBEHHOIO
(GyHIaMeHTaIbHbBIX MIPOU3BOJICTBA IIPU PEUICHUM 3a/1ad
HCCIIEA0BaHUAX npogeccuoHaIbHOM e TeTbHOCTH

YMeTh: BBIOMpAaTh  COBpPEMEHHbIE
UH(POPMALIMOHHBIE TEXHOJIOTUH U
MIpOrpaMMHBIE  CpEACTBa, B TOM
qucle OTEUYECTBEHHOTO
MIPOU3BOJICTBA MPHU PEUICHUH 3adad
poecCUOHATLHOMN 1eATEIEHOCTH

Brnagerb: HaBbIKaMH TPUMEHEHUS
COBPEMEHHBIX  HMH()OPMAIIMOHHBIX
TEXHOJIOT U u MIPOrPaMMHBIX
CPEJCTB, B TOM qucie
OTEYECTBEHHOI'O MPOU3BOJCTBA, MPHU
peleHnn 3aa4 MmpodecCHoHaTbHON

JIEATENEHOCTH
OIIK-5 Cooco06eH | OIIK-5.1 3Haer | 3HaTh: o0mue U
HCIIOJIB30BATh COBPEMEHHBIC CHCIMATN3UPOBAHHBIE [MAKEThI




COBPEMCHHBIE nH(pOpPMalOHHbIE MIPUKJIaIHBIX [Iporpamm,

nH(pOpMaLOHHbIE TEXHOJIOTUH U | IpeJHA3HAYEHHBIX IS BBINOJIHEHUS
TEXHOJIOTUU U | IpOrpaMMHBIE CPEICTBA CTaTUCTUYECKUX poueayp
MIPOrpaMMHBIE  CpPEICTBA (o6pabotka CTaTUCTUYECKOMN
npu perieHuun uH(pOpMaIHH, [IOCTPOEHUE u
npodeccuoHanbHbIX 3a7a4 IIPOBE/ICHHE JUArHOCTUKHU

SKOHOMETPUYECKHUX MOJIENIEN)
YMeTh: paboTarh ¢ HAIMOHATILHBIMU
u MEXTyHapOIHBIMH 6azamu
JTAHHBIX C IeNnpl0  IOHMCKa
HE00X0TUMOi uHpopMaruu 00
SKOHOMMYECKUX SBIICHUSX u
mporeccax

Bragers: HaBbIKaMU MCHOJIB30BaHUS
3JIEKTPOHHBIX OMOIMOTEYHBIX
CUCTeM JJIsi TOMCKa HEOOXOIUMOI
Hay4YHOHU JIATEPATYPBI u
CTaTUCTHYECKOU MHPOPMALIUU
OIIK-5.2 Hcnonp3yet | 3HaTh: OCHOBBI CHUCTEMHOTI'O
COBpEMEHHBIE aJIMUHHUCTPUPOBAHUS,
nH(POPMAIOHHBIE aJIMUHUCTPUPOBAHUS CHCTEM
TEXHOJIOTHH U | yIpaBJiICHUS 6azamu JAHHBIX,
MpOrpaMMHEIE CpeICTBa | COBPEMEHHBIE CTaHJapTHI
npu penieHuu | ”HGOPMAIIMOHHOTO B3aUMOJCHCTBHS
nmpoecCHOHANBHBIX 337]a4 | CUCTEM.

YMmeTh: paboTaTh ¢ MpPOrpaMMHBIMU
IPOITYyKTaMH, MO3BOJISTFOIIUMHU
IPUMEHHUTD HKOHOMETPHUECKUE
METOABl K  AaHaJu3y pealbHBIX
CTaTUCTHUYECKUX JAHHBIX.

Bnaners: HaBBIKAMU
CoJiepKaTeNbHOM  MHTEpIpeTalnuu
MOCTPOEHHBIX  YKOHOMETPUYECKHUX
MOJIEIIEH.

1.3. MecTO AUCUMIVIMHBI B CTPYKTypP€e OCHOBHOM 06pa30BaTe/IbHOM
NMpOorpaMmbl

JucuuruinHa « 9koHOMeTpHuKa. [IpogBUHYTHIN ypOBEHb» OTHOCUTCS K 0053aTEIbHOW 4acTH
0JI0Ka TUCHUIIIMH y4eOHOTO TUTaHA.

Jl1s OCBOEHUS TUCHUILIMHBI HEOOXOAMMBI 3HAHUS, YMEHUS U BIaJIeHUs, COPMUPOBAHHbIE
B XOJI€ U3yUEHUSI CIEAYIONINX AUCIUIUTNH: « MUKpO3KOHOMHUKA. [IpOIBUHYTHI yPOBEHB)

B pesynprare OCBOSHMS IUCHMIUIMHBI (OPMHUPYIOTCS 3HAHUS, YMEHHMS W BIaJeHUS,
HEOOXOJWMBIE ISl  CAAYd  TOCYNApCTBEHHOTO OSK3aMEHa W BBINOJHEHHS  BBITYCKHOU
KBAJTM(HUKAIIMOHHOHN paboTBhI.



2. CTpyKTypa AUCLHUIIIUHBI

CTpyKTypa AMCUMIIMHBI

OO6mas TpyA0EMKOCTh TUCIUIUTHHBI COCTaBisIeT 3 3.e., 108 akageMuveckux Jaca.

CTpyKTypa JTUCHUIIMHBI AJ1sl 04HOH (POpMBbI 00yUeHUsI

O06beM TUCHUIUTMHBI B (POpME KOHTAKTHOW PabOThI O0YYArOIIMXCS C MearorHYeCKUMHU
paboTHUKAaMU ¥ (WUJIN) TUIIAMH, TTPUBJICKAEMBIMH K peaan3aluiu 00pa3oBaTeIbHOM MPOrpaMMbl Ha

HWHBIX YCJIOBUAX, IIPU IIPOBEACHUU yLIe6HBIX 3aHATHI:

Ce Tun y4eOHbIX 3aHATUI Konnue
MeCTp CTBO YacOB
2 Jlexuun 8
2 CemMuHapbl 22
Bcero: 30

O6beM AuCUMILTUHBL (MOYJIs) B hOpME CaMOCTOSITENIbHON pabOThl 00YYAIOIIUXCS

cocrasisaer 60 aAKaJCMHUYCCKHUX Yaca.

CTpyKTypa AUCHUILIMHBI 1JI51 04HO-3204HOI (popMBbI 00yUeHUs

O6bemM mucHMIUIMHBL B (OpME KOHTAKTHOM paboThl 0OYyYarOUUXCS C IeIaroruuyeCKUMHU
paboTHUKaMu U (WJIK) JHUIIaMHU, TIPUBIIEKAEMBIMH K peau3aluyd 00pa3oBaTeIbHON MPOrpaMMBbl Ha

MHBIX YCIIOBHSIX, IPH MTPOBEACHUH YUCOHBIX 3aHSATHI:

Cemectp | Tun yueOHBIX 3aHATUI KonuuectBo
4acoB
2 Jlekuun 8
2 CemuHapbl 16
Bceero: 24

O0Bem nucuuIIMHbL (MOIYJIs) B (hOpME caMOCTOSITEAbHON paboThl 00YUarOIUXCs

COCTaBJIsIET 66 aKaJeMUUECKUX Yaca.

CTpyKTypa JTUCHUIIMHBI VIS 3204HOIH (pOpMBbI 00yUeHUsI

O0peM JuCHMIUIMHBL B (OpMe KOHTAaKTHOW paboThl OOYyYaIOUMXCS C IelarorndecKuMu
paboTHUKaMU U (WJIK) JMIIaMHU, TIPUBJIEKAEMBIMH K peaiu3aliyd 00pa30BaTEebHON IPOrpaMMBbl Ha

HHBIX YCJIOBUX, IIPU ITPOBCACHUU yLIe6HBIX 3aHSATHI:

Cemectp | Tun y4eOHBIX 3aHATHI KomnuecTBo
4acoB
2 Jlexinmn 4
2 CemMuHapsl 8
Bcero: 12

O06bemM TUCIUTUTMHBI (MOTYIIs) B JOpME CaMOCTOSITENHLHON pabOThl 00YIAIOIITHUXCSI

cocraBiser 87 AaKaJICMHUYCCKUX Yaca.




3.Conep:kaHue QU CHUANINHbBI

HaumenoBaHue pasjaeia
AMCHMILINHBI

Conep:xanue

Moaenu nuHerHOM
MHO>KECTBEHHOI perpeccum.
CpaBHHTEINIbHBIEC KaU€CTBA
MOJIEIIEN.

Crermudukanus monenu. Ot6op pakTopoB npu
MIOCTPOEHNH MHOXECTBEHHOM perpeccuu. OueHku
[apaMeTPOB YPABHEHU S INHEMHON MHOKECTBEHHOM
perpeccuu U ux cBoiicTBa. YcnmoBus ['aycca —
Mapkosa. Teopema ['aycca — Mapkosa.
JloBepuTesbHbIE MHTEPBAJIBI 1Sl HAPAMETPOB.
IIpoBepka CTaTUCTUYECKON 3HAYMMOCTH IIapaMETPOB.
MHokecTBEHHbIE KOppensiuuu. YacTHbIE KOppEIsALUu.
KauectBo Monenu. GUKTUBHBIE IEPEMEHHBIE.

Moaenu HeInHenHON
MHOECTBEHHOH perpeccuu

Crneuuduxanus mogenu. Ot0op (pakTopoB npu
MMOCTPOSHUH MHOXXECTBEHHOH perpeccuu. Beioop
(GhopMBbl ypaBHEHUSI PETPECCUU: TTOTMHOMHAIIbHAS,
CTEIeHHas1, IToKa3aTenbHas, JJorapumudeckas.
Monienu, HeTMHEWHBIE 110 (PaKTOP-TIEPEMEHHBIM.
Mopenu, HeTMHEHHBIC 110 TapaMeTpaM U 1Mo GaKkTop-
MepEMEHHBIM. MEeTO/bl CBEICHUS HETMHEWHBIX
MoJiesel K JIMHEHHbIM. OLIEHKH apamMeTpoB
HMCXOAHOTO YPAaBHEHUSI MHOYKECTBEHHOW PErPECCUM. .

I'eTepockenacTHUHOCTB,
aBTOKOPPEeISLHS,
MYJbTUKOJUIMHCAPHOCTD

VYcnosus Maycca — Mapkosa. O6Hapy:xeHue u
MOCJIE/ICTBUS MYJIBTUKOJUIMHEAPHOCTH,
AaBTOKOPPEJALIMS U reTepocKenacTUIHOCTU. Kpurepuii
HapOuna-Yotcona. Metoabl ycTpaHeHUS
MYJIbTUKOJUIMHEAPHOCTH U aBTOKOppessuusi. Metoasl
CMSTYeHUs TPOOIEMbI FeTePOCKEJaCTUYHOCTH.
O000111eHHBIN METO/T HAMMEHBIIIUX KBaIPaTOB

CucreMbl 5KOHOMETPUUECKHUX
ypaBHEHUH

OO1ee NOHATHE O CUCTEMaX ypaBHEHUH,
UCIIOJIb3YEMBIX B 3KOHOMETpUKE. COCTaBIAIONINE
CHUCTEM ypaBHEHUH. IHCTpyMEHTaNIbHbBIE IEPEMEHHBIE.
CrpykTypHas 1 npuBeAeHHas popmMa MOJEIH.
[Tpo6nema naentudukanyu. OLeHnBaHuEe TapaMeTPOB
CTPYKTYPHOH MOJENIN. AHAJIN3 METO/I0B OLICHUBAHMS.
KocBeHHBIN METO] HAMMEHBIINX KBAIPaTOB.
IIpuMeHeHnEe CUCTEM SKOHOMETPUYECKUX YpPAaBHEHUH.
ITyTeBoit anaims.

Bpemennslie psaasl. JluHamuyeckne

MOACIHN

BpemeHHbIe psiZibl: OCHOBHBIE 3JIEMEHTBHI.
MopaenupoBaHue TEHAEHIUH BPEMEHHOTO psija.
MopaenupoBaHHe CE30HHBIX U IUKINYECKUX
Konebanuii. MeTonpl HCKIIIOUEHHS TeHASHIIHU. Jlaru B
AKOHOMHUYECKUX Mojelsix. OOmas XxapakTepuCTHKa
MOJIEJIEN C PaCIPEAEIEHHBIM JIJArOM U MOJENEN
aBroperpeccuu. HTEpnpeTanusa napameTpoB MOAENE
C pacrpeneneHHbIM Jarom. Mzyuenue cTpyKTypsl jara
1 BBIOOp MOJIENH € paclpeielieHHbIM Jarom. Meron
Koiika. O1ieHKa napaMeTpoB MOJIEIE€ aBTOPErpeCcCH.




HoBrble HanpaBieHUs! B aHAIIM3€ MHOTOMEPHBIX
BpPEMEHHBIX psAA0B. KonHTerpaius BpeMeHHBIX PSIIOB.

4. O6pa3oBaTe/ibHbIe U UHGOPMALLMUOHHbIE TEXHOJIOTUHU

[Tpu peanuzanuu TporpaMMbl JTUCHUIUIMHBI « OKOHOMETPHKA» HCIOJIb3YIOTCS Pa3IUYHbIC
oOpa3oBaTeNbHBIE TEXHOJNOTHU. BO BpeMs ayIWTOpHBIX 3aHATUN 3aHATUS MPOBOIATCA C
ucnonbs3oBanueM [IK u mpoekropa. CamocrosiTesibHas paboTa CTYyAEHTOB IMOJApa3yMeBaeT padoTy
M0JT PYKOBOJICTBOM IIperojiaBaTenieil (KOHCYIbTallud U MHAMBHUIYaJIbHYIO paboTy CTyJeHTa J0oMa
Wi OubIIMoTeKe.

JUiss HaBBIKOB W Ui TIPUOOPETEHHS HOBBIX TEOPETHYECKMX W (DAKTHUECKHUX 3HAHHIA,
BBITIOJHSETCS B YUTAIBHOM 3ajie OMOMMOTEKH U B JIOMAIIHUX YCJOBHSIX, MOJKPEIUIIeTCA Y4yeOHO-
METOAMYECKUM M MH()OPMAIIMOHHBIM oOecriedeHrneM (Y4eOHUKH, YIeOHO-METOANYECKHE TOCOOHS,
KOHCIEKTHI JIEKIIUH).

JUia akTuBH3aLMKM OOpPa30BATEIbHOW JEATEIBHOCTH LENbI0 (OPMUPOBAHUS M Pa3BUTHUS
npodeccHOHABbHBIX HABBIKOB 00YYaIOIINXCs, UCIOIB3YIOTCS (hOPMBI MPOOIEMHOT0, KOHTEKCTHOTO,
UHJIUBUIyaTBHOTO M MEKIUCIHUILIMHAPHOTO 00yueHus, case-Study ananms, uH(OpMalUMOHHBIC
TEXHOJIOTUH, AaHAJIW3 pealbHBIX MNpoOJeMHBIX cuTyauuid. [IpakTukyercs omepexarorias
caMoCTosITeNIbHAsT pa0doTa I U3YYCHHS MPHUKIATHBIX 3amad. [lo uToram kaxmol abopaTopHOU
paboThI CTYZCHTHI BBHIMIOIHSAIOT 3aJaHHsI, KOTOPBIE SIBISIOTCS OTUYETHOM (HopMOii 10 1a00paTOPHBIM
paboram.

B tpapunmonnsix gpopmax oOyuenus 50 % 3aHatuii, B akTUBHBIX (hopmax ooyueHus 50 %.

Oo0pa3oBaTte/ibHbIE TEXHOJOTHHU

Ne | HammeHnoBaHue pa3jaeia Buabl yuedHbIX Oo0pa3oBaTte/bHbIE
n/n 3aHATHH TEXHOJIOTHH
1 2 3 4
1. Mooenu nunetinoi MHO*CeCMEEeHHOl Jlexyus Jlexyus ¢
peepeccuu. CpagHeHue Kavecmeaa UCNOb308AHUEM
Mooerell. Cemunap 8UOEOMAMepuUanos
Onpoc
Juckyccus

Koncyremuposanue u
npoeepKa OOMAUHUX
3a0aHull
nocpeocmeom
9NEeKMPOHHOU NOUMbl

2. Mooenu nenunetinol MHOMCeCMEeHHOU Jlexyus Jlexyus-npesenmayus
pezpeccuu Onpoc

Cemunap Juckyccus
Koncynomupoesanue u
nposepKa OOMAUHUX

3a0anuti
nocpeocmeom
9NEeKMPOHHOU NOUMbl
3. | I'emepockedacmuunocme, Jlexyus Jlexyusi-npezenmayus
a8moKoppensayus., Onpoc




MYTMUKOATUHEAPHOCTb. Cemunap Luckyccus
Tecmuposanue
Koncynomuposanue u
npoBepKa OOMAUHUX
3a0anuil
nocpeocmeom
91EeKMPOHHOU NOYMbL

4. | Cucmemvl 9KOHOMEMPUUECKUX Jlexyus Jlexyus-eusyanuzayus
VPAGHEeHUII. Onpoc

Cemunap Juckyccus
Koncynomuposanue u
npoBepKa OOMAUHUX
3a0anuil
nocpeocmeom
91EeKMPOHHOU NOYMbL

5. Bpemennvie psiovl. JJunamuueckue Jlexyus Jlexyus-npezenmayus
Mooenu. Onpoc

Cemunap Luckyccus
Tecmuposanue
Koncynomupoeanue u
nposepKa OOMAUHUX
3a0aHuil
nocpeocmeom
2JIeKMPOHHOU NOYMbl

B mnepuon BpeMEHHOrO0 MNPUOCTAHOBICHUS IMOCEHICHUS OOYYalOIIMMUCS MOMEIIEHUN U
tepputopuu PI'TY nns opranuzanuu ydeOHOTO mpoiiecca ¢ MpUMEHEHHEM 3JIEKTPOHHOTO 00yUYeHUS
U JIUCTaHIIMOHHBIX OOpA30BaTENbHBIX TEXHOJIOTUH MOTYT OBITh HUCHOJIB30BaHBI CIIEAYIOININE
o0pa3oBareNbHbIE TEXHOJIOTHH:

— BUJICO-JICKLIUH;

— OHJIAWH-JIEKIIUU B PEKHUME PEATBHOTO BPEMEHHU;

— DJIEKTPOHHBIE y4eOHUKHU, ydyeOHbIe MOCOOUs, HayyHble M3/JaHUSA B DJIIEKTPOHHOM BHJE U
JIOCTYTI K HHBIM 3JICKTPOHHBIM 00pa30BaTeIbHBIM PECYpCaM;

— CHCTEMBI JIJIs1 DJIEKTPOHHOTO TECTUPOBAHUS,

— KOHCYJIbTallU! C UCIOJIb30BAHUEM TEIEKOMMYHUKAIIMOHHBIX CPEJICTB.

5. OneHka IJIAHUPYEMBbIX Pe3yJIbTATOB 00yUeHUs

5.1. CucteMma onleHMBaHUA

PDopmMa KOHTPOJIA Makc. KoJ1H4ecTBO 0aJ1710B
3a oany padory Bceero

Texkynui KOHTPOJIb:

- onpoc 5 bannos 30 6annos

- yyacmue 8 OUCKYCCUU HA 5 6annos 10 b6annos
cemunape

- mecm 10 6annos 20 bannos
[TpomesxyTouHas arTecTanus 40 6annos
(?3K3amen)
Hroro 3a cemectp 100 6annos




[Tony4yeHHBI COBOKYMHBIA pe3yiabTar (MakcumyM 100 OanioB) KOHBEpTHUpyETCS B
TPaIULMOHHYIO LKAy OLIEHOK U B ILIKaJIy OLIEHOK EBpoIencKoi CUCTeMBI IEpEeHOCa U HAKOIIJICHUS
kpenutoB (European Credit Transfer System; nanee — ECTS) B cOOTBETCTBHHU C TaOJIUIICH:

100-0ayuipHas mkaia TpanunuroHHas mKana Ixana ECTS
9853_ 19040 OTJIMYHO g
68 — 82 XOPOIIIO 3a4TEHO C
56 —67 D
50 55 yJIOBJICTBOPUTEIIEHO E
20— 49 FX
0_19 HEYJIOBJICTBOPUTEIBHO HE 3a4YTEHO =

5.2. Kpumepuu evicmae.ieHus1 oyeHKu no ducyun/auHe

Banasl/ Ounenka no
HIxkana JTUCIHUILINHE
ECTS

Kpurtepun oueHku pe3yabTaToB 00y4eHHs 110
AUCHHUIIMHE

100-83/ «OTIIMIHO
A, B

BricraBisiercst o0y4aromemycs, €Cli OH IIIyOOKO U
MIPOYHO YCBOMJI TEOPETUYCCKHUN U MPAKTHUCCKUI
MaTepHall, MOKET MPOJEMOHCTPUPOBATH 3TO Ha 3aHATHUSX
U B XOJIC POMEKYTOYHOM aTTECTAIUH.

OO0y4aromuiicss HCUEPIBIBAIOIIE U JJOTUYECKU CTPOUHO
u3Jaraet yueOHbI MaTepuall, yMEeT yBsI3bIBATh TCOPHUIO C
NPaKTUKOH, CIPABIISIETCS C pEIICHHEM 33134
poeCCHOHATLHON HANIPABICHHOCTH BHICOKOTO YPOBHS
CJIO)KHOCTH, TIPAaBHIILHO 00OCHOBBIBAET MTPHHSTHIC
peleHus.

CB0OOIHO OpHEHTHPYETCS B yUeOHOU U
npodeccuOHATBLHOM JINTepaType.

OreHka 1o JTUCHUIUIMHE BBICTABIISIOTCS 00YYaromEeMycs C
Y4ETOM PE3YJIBTATOB TEKYIEW U IPOMEKYTOTHOU
aTTeCTalUu.

KomnereHnuuu, 3akpeniéHnble 3a TUCIUIIITMHOM,
c(OpMHPOBAHBI HA YPOBHE — «BBICOKUI.

82-68/ «XOPOIIO»

BeicraBisiercs o0y4aromemycs, €Ciau OH 3HAaeT
TEOPETUUECKUH U MPAKTUYECKUN MaTepHrall, FPaMOTHO U 110
CYyILIECTBY M3JIAraeT €ro Ha 3aHATHAX U B XOJE
IIPOMEKYTOUHOM aTTECTAlUH, HE IOIIyCKasl CYLIECTBEHHBIX
HETOYHOCTEH.

OOyuaromuiics TpaBUIbHO PUMEHSET TEOPETHUECKUE
ITOJIOXKEHUS ITPU PEIICHNUN MPAKTHYECKUX 3a/1a4
npodecCHOHATBLHON HAMPABIEHHOCTH Pa3HOTO YPOBHS
CJIOHOCTH, BJIaJI€€T HEOOXOIUMBIMHU JIJISl 3TOTO HaBBIKAMH
U IpUEMaMU.

JlocTaTouHO XOpOIIO OPUEHTUPYETCS B yUeOHOU U
npodecCHOHATBLHOMN JINTepaType.

OneHka o JUCIUIUIMHE BBICTABISAIOTCS 00ydaromeMycst ¢
Y4ETOM PE3yJIbTATOB TEKYILEH U IPOMEKYTOYHOU
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Banasl/ Onenka no Kpurtepun oneHkn pe3y1bTaToB 00y4eHus 1o

Hlkamna AUCHHUILINHE AUCHUILINHE
ECTS

aTTeCTalUU.
KomnereHnuuu, 3akpeni€éHuble 3a JTUCUUIIIMHOM,
c(hOpMHUPOBAHBI HA YPOBHE — «XOPOIIHII».

67-50/ «YJOBJIETBOPU- BrictaBisiercs: o0yyaromemMycs, €ciii OH 3HaeT Ha 6a30BOM
D, E TEIbHO» YPOBHE TCOPETUUECKUN U IIPAKTUYECKUN MaTepUal,
JIOITyCKAeT OTAeNbHbIC OMIMOKU P €T0 U3JI0KESHUU Ha
3aHATHAX U B XOJI€ IPOMEKYTOUYHOM aTTECTALUH.
OOyuaronuiics UCTIBITHIBACT ONPEICIEHHBIC 3aTPYAHEHUS
B IIPUMEHEHNUN TEOPETUYECKUX TOJI0KEHUH NPU PELICHUH
NPaKTUYECKHX 3a/1a4 MPO(eCCHOHATLHON HANPaBIEHHOCTH
CTaHJapTHOI'O YPOBHS CII0)KHOCTH, BJIAZICET
HEOOXOJUMBIMHU I 3TOr0 0a30BBIMU HAaBbIKAMU U
NpUEMaMU.

JleMoHCTpHUpYyET 1OCTaTOUHBIN YPOBEHb 3HAHUS yU4eOHOU
JUTEPATYypPHI 110 TUCLHUILUIMHE.

OneHka o JUCIHUILIMHE BBICTABISAIOTCS 00y4daroleMycst ¢
Y4€TOM pe3yJIbTaTOB TEKYIEH U POMEKYTOUHON
aTTECTAlIUU.

Komnerenuyu, 3akperi€HHble 3a JUCHUIIIMHOM,
c(OpMHUPOBaHbI HA YPOBHE — «JIOCTATOYHBIN».

49-0/ «HEyJlOBJIETBOpPU- | BricTaBnsercs o0ydaromemMycsi, eCiii OH He 3HaeT Ha

F, FX TEJILHO 0a30BOM ypOBHE TEOPETUUYECKUI U MPAKTUUECKUI
MmatepHal, JomyckaeT rpyoblie OIMOKH IpU €ro
M3JI0’KEHUU Ha 3aHATHUIX U B X0/1€ IPOMEKYTOUHOMN
aTTECTALINH.

OOyuaronuiicst UCIIBITHIBAET CEPhE3HBIE 3aTPYAHEHUSI B
IIPUMEHEHUN TEOPETUYECKUX TIOJI0KEHUH NPU PELIEHUH
MPAKTUYECKUX 3a71a4 Npo(hecCHOHATBbHOM HallpaBIEHHOCTH
CTaHapTHOI'O YPOBHS CII0KHOCTH, HE BIIa/IEET
HEO0OXOUMBIMHU JUISl 3TOTO HaBBbIKAMU U MPUEMaMHU.
JleMoHCTpHpyeT pparMeHTapHble 3HaHUS y4eOHOM
JUTEPATYpPHI 110 TUCHUIUIUHE.

OreHka 1o JTUCHUIUIMHE BBICTABIISIOTCS 00YYaromeMycs C
Y4ETOM PE3YJIbTATOB TEKYIEW U IPOMEKYTOTHOU
aTTECTALINH.

KomneTreHnuu Ha ypoBHE «IOCTaTOYHBIN», 3aKPEIUIEHHBIE
3a IUCHUIUIMHON, He CPOPMHUPOBAHBI.

5.3. OneHoOYHBIE CPpeACTBa (MaTepHuaJsbl) AJi8 TEKyLero KOHTPOJis yCneBaeMoCTH,
NPOMEXKXyTOYHOM aTTeCTaluy 00Y4aloLUXCA 0 JUCHUILIMHE

Tunossle KOHTPOJIBHBIC 3aIaHUA UM UHBIC MaTCPUAJIbI, H€06X0)II/IMBIC JJIs OLICHKU 3HaHI/H71,

YMEHH, HaBBIKOB U (WJIHM) OTIBITA JIEATEIHHOCTH.

Konmponwvnwie eonpocwt no Kypcy
(OnK-5.1, OMK-5.2)
11



NGO~ wWNE

10.

11.
12.
13.
14.

15.
16.

17.
18.
19.
20.
21.
22.
23.
24,
25.
26.
27.
28.
29.
30.
31.

32.

33.

34.
35.
36.
37.
38.
39.
40.
41.
42.
43.
44,

HazoBuTe 0OCHOBHBIE ATAIbl PErPECCUOHHOTO aHAIK3A.

Yro Takoe perpecCuoHHasi MOJEINb?

HazoBuTe 0OCHOBHBIE MPUUMHBI HAJTMYKS B PETPECCUOHHON MOJIEH CIIy4altHOTO OTKJIOHEHUS
Yro nmoHMMaeTcs Mol crienupuKaueil MoJIeNu, Kak OHa OCYIIeCTBISETCs?

B uem paznuunie Mexay TEOPETHUECKUM U AIMIUPUIECKUM YPaBHEHUSIMU pErpeccuu?
JlaiiTe ornpeneneHne TEOPETUIECKON TUMHEUHON PErpECCUOHHON MOJIEIIH.

B geMm cyTh MeTo1a HauMeHbIHX kBaapaTtoB (MHK)?

[TpuBenure hopmysl s K03(HHUIUEHTOB SMITUPUIECKOTO ITAPHOTO JINHEHHOTO
ypaBHeHus perpeccuu no MHK.

Kak cBs3anbl smnupudeckre K03)OUIMEHTH TMHEHHON PErpeccuy ¢ BHIOOPOYHBIM
K03 (HULHEHTOM KOPPEISAIUN MEXKIAY IEPEMEHHBIMH YpaBHEHUS perpeccun?
[TpounTtepnperupyiite K03HPHUIMEHTH SMITUPHUIECKOTO MAPHOTO JIMHEHHOTO YPABHEHHUS
perpeccuu.

B uem coctosr ycnosus ["aycca-MapkoBa? UTo mpoUCXOAUT, €CJTU OHU HE BBHITTOJIHEHBI?
Kakue cratuctudeckue runoresbl 0 KodQGUIUEHTax perpeccuu MpoBepsItoTcs?

B uem cyTh cTaTHCTHYECKOM 3HAYUMOCTH KOA((DUITUEHTOB pErpeccuu?

Onummre «rpy6oe» mpaBuiIo aHAINU3a CTATUCTUYECKON 3HAYMMOCTH KO3(PPHUIIMEHTOB
perpeccuu.

[IpuBeaute hopMyIbl A1 HHTEPBAIBHBIX OLIEHOK KOI(PPUIIMEHTOB PETPECCUU.

Kak ctpoutcs 1 4T0O N0O3BOJISET ONPENEIUTH JOBEPUTEIbHBINA HHTEPBAI JIIsl YCIOBHOTO
MaTEeMaTHYeCKOT0 OKUaHHs 3aBUCUMOI TePEeMEHHOMN ?

C xakoil 1enpro NCIoIB3yeTCsl KOA(UIHEHT eTepMUHALIAN ?

B kakux npenenax usmensercs KodhGUIUEHT 1eTepMUHALIAN?

Kaxk onpenensiercss Moesib MHOYKECTBEHHOW JIMHEHHOM perpeccun?

Uro xapakTepu3yroT ko3 GUIIUEHTHI perpeccun?

B uem cyts MHK 117151 mocTpoeHust MHOKECTBEHHOTO JTMHEHHOTO YPABHEHUSI PETrPECCUr?
Kak omnpenensieTcst craTuctTiudeckasi 3 HaUMMOCTh K03 (pHUIIMEHTOB perpeccuu?

Kak omnpenensiercst craTucTiueckast 3Ha4uMMOCTh Ko3(uiirenTa rerepMuHanun?

YeM CKOppEKTHPOBAaHHBIN KOI()(DUIIMEHT AeTePMUHAIIMU OTIAMYAETCS OT OOBIYHOT0?
Kak ucnons3yercsa F-ctaTrcTka B perpecCCMOHHOM aHaiau3e?

Kak ucnons3yercs t-ctaTucTHKa B pErpeCCUOHHOM aHaIu3e?

UTto Takoe aBTOKOPPEIAIIHS OCTATKOB M KAKOBBI €€ BUIBI?

HazoBuTe 0OCHOBHBIE TPUUNHBI aBTOKOPPEIISALIHN.

KaxoBbl ocnencTBus aBTOKOppensiun?

Ilepeuncante 0CHOBHbIE METO/Ibl OOHAPYKEHHSI AaBTOKOPPEIISALINH.

B uem cyTh cratuctuku JapOuna-YoTcoHa U Kak OHa CBA3aHa C KOAGHUIIMECHTOM
KOPPEJALUN MEXKAY COCETHUMU OTKIIOHEHUAMU?

[IpuBeauTe mpuMepsl NCIOJIB30BAHUSA JOrapu(PMUYECKUX U CTENIEHHBIX MOJAEeN
perpeccum.

W3meHsitoTest In CBOMCTBA CIy4YailHOIO OTKJIIOHEHUS MPU IPeoOpa30BaHUsAX YPABHEHUS
perpeccun?

KakoBbI mpu3HaKy Ka4eCTBEHHON perpecCUOHHON Mo1eNn?

B uem cyTh reTepocKke1acTUYHOCTH?

KaxoBbl mocneacTBus reTepockeaacTUYHOCTH ?

Kak M0>xHO 00Hapy>XUTh F€TEPOCKETACTUYHOCTD?

B uem cocTouT MeTOo/| B3BEILIEHHBIX HAMMEHBIIUX KBAJAPaTOB?

Ilepeuncante OCHOBHBIE METO/IbI OOHAPYKEHHS FeTEPOCKETACTUYHOCTH.

Onumure aBTOPErpeCCUOHHYIO CXEMY IEPBOT0 MOPSAKA.

UYto 03HayYaOT MOHATHS «KOJJIMHEAPHOCTH» U «MYJIbTUKOJIJIMHEAPHOCTDY.

B uem paznuune Mex1y COBEpIICHHON 1 HECOBEPIIEHHOW MYJIbTUKOJNIMHEAPHOCTHIO?
KaxoBbI OCHOBHBIE ITOCIIEACTBUS MYJIbTHUKOJUIMHEAPHOCTH ?

Kax M0oxkHO 00HApYKUTh MYyJIbTUKOJIIMHEAPHOCTD?
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45. TlepeurcnuTe OCHOBHBIE METO/Ibl YCTPAHEHUS MYJIbTUKOJIIIMHEAPHOCTH.

46. YUro npencraBisgeT co00i PUKTUBHAS IEpEeMEHHas1?

47. KakoBbl OCHOBHbBIEC IPUYUHBI UCIIOJIb30BaHUS (PUKTUBHBIX IEPEMEHHBIX B PETPECCHOHHBIX
Mozensax?

48. B ueM cyTh «JIOBYIIKH (PUKTUBHOM MIEPEMEHHOW» ?

49. Kak ucronb3yroTcst (pUKTUBHBIE IEPEMEHHBIC B QIIMTUBHBIX U MYJIbTUIUIMKATUBHBIX
Moaesx?

50. B yem cyTh Tecta Hoy?

51. IlpuBenuTe npuMepbI UCIOIH30BAHUS (PUKTUBHBIX IEPEMEHHBIX B CE30HHOM aHAJIU3e.

52. Yro Ha3bIBaeTCs BPEMEHHBIM PsIOM?

53. B ueM paznuuue Mexay MOAEISIMU C pacIpeIeICHHBIMU JIaraMH U aBTOPErPECCUOHHBIMU
MozensimMu?

54. KakoBbl OCHOBHbIE IPUYMHBI BKIIFOUEHUS JIATOB B PETPECCHOHHBIE MOAETU?

55. B yem cocrout npeobpazoBanue Koiika?

56. OnuuuTe METOABI MOCTPOCHUS CKOJIB3SIINX CPEIHUX.

57. C KakoM 1eNbI0 CTPOSITCS CKOJIB3AIIUE CPEIHHE?

Ilpumepnvie mecmoesvie 3a0anus
(OIIK-2.1)
1. Ilepenuch HaceneHus HE SIBIACTCS
a) BEIOOPOYHBIM UCCIIEIOBAHHUEM;
0) cOOpOM JaHHBIX O TeHEPATbHON COBOKYITHOCTH;
B) BEIOOPKOM.

2. Tlo HeKOTOpOH BBIOOPKE MOXHO CyIUTh O TI'€HEpaJbHOW COBOKYMHOCTH. B Takom ciyuae
TOBOPSIT, YTO BbIOOpKA

a) HOpMaJIN30BaHa;

0) CTpyKTypHUpOBaHa;

B) peNpe3eHTaTHBHa;

I') IOKa3areibHa.

3. Yemy paBen pa3zmax Beioopku {1, 30, 1000, 24, 99 }?
a) 98

0) 999

B) 1000

r) 230,8

N, (A)

4. Tlo dopmyne v(A, )= , Tie Nk - 9icio ombITOB, B KOTOPBIX MPOU3OILIO COOBITHE Ak

rpu oO1eM vuciie ucnbitanuit N, onpenensiercs:
a) OTHOCHUTENIbHAS YACTOTA MOSBIECHUSI COOBITUS Ak
0) UHTETpaJIbHAS YaCTOTA TOSIBJICHUST COOBITUS Ak
B) pa3Max BbIOOPKH MOSBIEHUS COOBITUS Ak

T') peTpPe3eHTaTUBHOCTD MOSBICHUS COOBITUS Ak

5. Uemy paBeH pa3max Beibopku {1, 5,12, 1, 5,12, 1, 5}
a)3

0) 11

B) 4

r) 8.

6. [TnotHOCTB BeposaTHOCTH f(X) MOKHO HHTEPIIPETHPOBATH KaK
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a) KaK IpeJesl OTHOUICHHS BEPOSITHOCTUIIONAJaHUICTydallHOM BeTMYMHBI X B HHTEPBa,

COJIEp KaIMM YUCIIO X , K JUIMHE ATOI0 MHTEPBaJIa IPU €ro CTpeMiIeHHH K 0;

0) BepOATHOCTH TOTO, UTO CiIy4aiiHasi BemnyrHa X MPUHUMAET 3HaueHHe 0OJIbIIe JaHHOTO YUCIIA X;
B) BEPOSATHOCTb TOT'0, YTO CiIy4aiiHasi BeIMYMHA X NPUHUMAET 3HaYEHHE MEHbLIE JAaHHOTO YUCIIA X.

7. dynkius pacnpenenenus Fx(X) ciydaitHoi BenmuunHbl X MOKHO HHTEPIIPETUPOBATH KaK

a) BEpOSITHOCTh TOTO, UTO CcliyyaiiHas BelnuuHa X MMONaJaeT B MHTEPBaJ, COAepKAIIUN TOUKY X;

0) BEpOATHOCTH TOTO, UTO CIIy4aiiHasi BeWYMHA X MPUHUMACT 3HAYCHHE OOJIbIIE TAHHOTO YUCIIA X;
B) BEPOSATHOCTDH TOTO, YTO CIIy4aiHas BeTUYMHA X MIPUHUMAET 3HaYCHHE MEHBIIIe JaHHOTO YHCIIa X,

8. Uemy paBHO MaTeMaTH4YeCKOE OXKHJAHHME YHCIa, KOTOPOE BBHINAIAET IpPH MOAOPACHIBAHUU
UTrpajIbHON KOCTH?

a)3

0) 3,5

B) 1,2,3,4,5,6

r) 21

9. U3BecTHO, 4TO MaTeMaTHueckoe oxuaanre M[X] HekoTopoit ciyuaitHoit BennuuHbl X paBHO 40,
a M[X?] = 1990. Uemy paBHa qucrnepcus?

a) 1170

6) 1462500

B) 390

r) 1600

10. Tlo Tabnume QyHKIMKM paclpeneneHus] CTaHAAPTHOTO HOPMAJIbHOTO paclpeesieHus
ONpPENEINTE, KAKOBA BEPOATHOCTh IOMAJAHMS DPEAIM3ALUN CIIy4allHOM BEIWYMHBI, MMEIOLIEH
HOpMaJIbHOE pacnpeneiaeHue co cpeaauM 1 u qucnepcueit 100, B uaTEpBa (-00;2]?

Z 0,00 0,01 0,02 0,03 0,04 0,05 0,06 0,07 0,08 0,09

0 0,5/0,503989|0,507978|0,511967)0,515953(0,519939|0,523922|0,527903|0,531881|0,535856

0,1)0,539828|0,543795|0,547758|0,551717| 0,55567]0,559618(0,563559|0,567495(0,571424/|0,575345

0,2 0,57926]0,583166|0,587064/0,590954|0,594835|0,598706|0,602568| 0,60642(0,610261]0,614092

0,3/0,617911]0,621719|0,625516| 0,6293]0,633072|0,636831|0,640576|0,644309(0,648027]0,651732

0,4/0,655422|0,659097|0,662757|0,666402|0,670031(0,673645|0,677242|0,680822(0,684386|0,687933

a) 0,5

0) 0,503989
B) 0,539828
r) 0,57926

11. Tlo Tabnume QyHKUMKM pacrpeneneHusl CTaHAapTHOTO HOPMAJIBHOTO paclpeesieHus
OIIPEAEIINTE, KAaKOBAa BEPOSATHOCTb IONAJaHHUs PEANU3aLUU CIydallHOM BEIMYMHBI , HUMEIOLIEN
HOpMaJIbHOE pacmpenenenue co cpeaqauM 1 u nucnepcueit 100, B matepsan (1;3]?

Z 0,00 0,01 0,02 0,03 0,04 0,05 0,06 0,07 0,08 0,09

0 0,5]0,503989|0,507978|0,511967|0,515953)0,519939|0,523922|0,527903|0,531881|0,535856

0,1{0,539828|0,543795|0,547758|0,551717] 0,55567(0,559618|0,563559|0,567495(0,571424|0,575345

0,2 0,57926]0,583166|0,587064(0,590954|0,594835|0,598706|0,602568| 0,60642(0,610261]0,614092

0,3|0,617911|0,621719|0,625516| 0,6293(0,633072|0,636831|0,640576|0,644309|0,648027(0,651732

0,40,655422|0,659097|0,662757|0,666402|0,670031|0,673645(0,677242)0,680822|0,684386|0,687933

a) 0,57926
6)0,617911
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5)0,078083
r) 0,07926

12. Ilo Tabnuue ¢ynkimn pacnpenenenus CTbIOIEHTA U IBYCTOPOHHEH KPHUTHYECKOH 001acTh
orpezeanTe 3HaYeHue tp. pu cTenenu cBo6oab1 v=10 u BepostHocTH P (1<t )=97,5%

vl | 0005 | 001 | 0025 | 0,05 01
1 |127,3211] 63,6559] 25,45188| 12,70615| 6,313749
10 | 3,581372] 3,169262| 2,633769] 2,228139] 1,812462
30 | 3,029782| 2,749985| 2,359566] 2,04227| 1,69726

a) 2,228139

6) 2,633769

B)1,1140685

r) 1,316885

13. Ilo Tabnune dbyuxkuuu pacnpeaeneHuss CTbIOJEHTa IS ABYCTOPOHHEW KPUTUYECKOW 00nacTu
ompeenuTe, KakoBa BEPOSITHOCTh MOMAJaHHUs pealu3alli CIydyalHOW BEJIMYMHBI B HMHTEpPBAJ

(2,633769; +o0) ipu cTenieHu cBo60 161 V=107

via 0,005 0,01 0,025 0,05 0,1
1 127,3211] 63,6559| 25,45188| 12,70615| 6,313749
10 3,581372| 3,169262| 2,633769| 2,228139| 1,812462
30 3,029782| 2,749985| 2,359566| 2,04227| 1,69726
a) 97,5%
6) 99,75%
B)5%
r) 1,25%

14. Yemy paBeH mnapHblii KO3()PUIMEHT KOPPENSAUH A MEePEMEHHBIX, 3aBUCUMOCTb MEXIY
KOTOpPBIMH O0TOOpakeHa Ha rpaduxe?

A

y

v

=
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a) ry=1
0) r,=0
B) Iy=-1
r) ry=0,5

15. Koaddunuent xkoppensiuuu I, MOKET IPUHUMATh 3HAUEHHSI TOJIBKO B MpeIeiax:
a) —1<ry<1

0) 0<ry,<1

B) —1<r,,<0

r) —1/2<r,<1/2

16. [l oL1eHKM 3HAYMMOCTH MTAPHOTO KO3 (HUIIMEHTA KOPPETISAIMU UCTIONb3YEeTCS

An-2
a) t-cratuctuka, paccunteiBaemas 1o popmyne t =r-——— n df =n-2.

1-r?
n —
0) F-cratuctuka F =r-————c nmapamerpamu vi=nu »=T.
1-r?

17. Ilpu oneHke JIMHEHHOW 3aBUCUMOCTH INEPEMEHHBIX METOJIOM HAUMEHbIIUX KBaJIpaToB B
KauyecTBE KpUTEpHs OJIU30CTH UCIIONIb3YETCS

a) MHHHUMYM CYMMBl MOJYyJEH pa3HOCTeM HAOJMIOJEHUN 3aBUCUMON TEPEMEHHOU Yi W
TEOPETHYECKHX, PACCUUTAHHBIX 110 YPABHEHHIO perpeccuu 3HaueHuii (a+hbx)

0) MHHMMYM KBaJpaToOB pPa3HOCTEH HAOIIOJNCHHMN 3aBUCHMOW NMEPEMEHHOH Yi U TEOPETHYECKHUX,
PacCUMTAHHBIX 10 YPABHEHHIO perpeccuu 3HaueHuii (a+hbx)

B) MHHHMYM CyMMBI KBaJpaTOB pa3HOCTeH HAOMIOACHUHA 3aBHCUMON MEPEMEHHOH Vi |
TEOPETHYECKHX, PACCUUTAHHBIX 110 YPABHEHHIO perpeccuu 3HaueHuii (a+hbx)

I) MHHUMYM CYMMBI Pa3HOCTEH HaOJIOACHWH 3aBUCHMOW MEPEMEHHOM Yi M TEOPEeTHUYECKHX,
PacCUMTAHHBIX M0 YPABHEHHIO perpeccuu 3HaueHuii (a+bXx)

18. Kakue TpeOoBaHUS B MOJEITH PETPECCHOHHOTO aHAIHM3a MPEIBABISIOTCS K MaTeMaTHYECKOMY
oxugannio M[&]u mucniepcuu D[& Jommbok HabmoAeHUS &

a) M[&]=1; D[& ]=0°

6)M[&]=0; D[& ]=1

B)M[&]=0; D[& ]=0

r)M[&]=1; D[& ]=0

19.Tlo pesynbraTam OOJKETHOTO OOCIIEOBAHUS CIIy4ailHO BBIOPAHHBIX CEMEW IOCTPOEHO
ypaBHEHHE PETPECCHH 3aBHCUMOCTH HAKOTUIEHUH S oT noxonaY:

Si= -33,5+1,05Yi+e;

Crnporno3upyiiTe HaKOIUIEHHs ceMbU, UMetoIien 1oxon 40 Teic. pyo.

a) 42

0)8,5

B)4,2

r)1,05

20.Tlo pesynbpTataM OFOKETHOTO OOCIEIOBAHUS CIIy9allHO BBIOPAHHBIX CEMEH ITOCTPOCHO
ypaBHEHHUE PETrpecCur 3aBUCUMOCTH HAKOIIeHHH S oT goxoaa Y:

Si= -33,5+1,05Yi+e;

Kak u3MeHsITCS HaKOIIISHHS, €CITH T0XO0Abl yBenudatcs Ha 10 Teic. py6.?

a) Bo3pactyT Ha 1,05 TeIC.pYyO.
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0) ymenbmartcs Ha 33,5 TbIC. pyo.
B) Bo3pactyT Ha 10,5 ThIC. pyO.
T') JaHHBIX HEJOCTATOYHO

(OTIK-2.2)

21. Ilo BeiOOpke w3 20 nHaOmomeHuii OblTa OICHEHA mapHas perpeccus Y= ao+ aiX . s
kodpduimenta perpeccun a1 monydeHa t-crarucruka: ti= -2,09. I[lo Tabmuue QyHKIuHA
pacnpenenenuss CTbIOAEHTa JUIsl JABYCTOPOHHEM KPUTHYECKOH 0O0JacTh ompenenure, Ha KaKoM

MaKCHUMaJIbHOM YPOBHE 3HAUUM MOIY4YEeHHBIA K03()(HUIIUEHT.

via 0,005 0,01 0,025 0,05 0,1

15 3,286041| 2,946726| 2,489878| 2,131451] 1,753051
16 3,251989| 2,920788| 2,47288| 2,119905| 1,745884
17 3,222449| 2,898232| 2,458055| 2,109819| 1,739606
18 3,196583| 2,878442| 2,445004| 2,100924| 1,734063
19 3,1737| 2,860943| 2,433444| 2,093025| 1,729131
20 3,1534| 2,845336| 2,423112| 2,085962| 1,724718

a) a=0,05

0) a=0,01

B) a=0,1

r) a=0,005

22. HyneBas runote3a [uis ko3¢ GuimeHTa perpeccuu b B ypaBHCHUY MapHOW JIMHEWHON perpeccuu
Y=a+bX+e npoBepsieTcs ¢ MOMOIIBIO

a) cratuctuku CThIOJICHTA;

0)CTaHIapPTHOIO HOPMAJILHOT'O PAaCHpEeICHHMS;

B) cratuctuku dumiepa.

23. Ilo Beibopke u3 20 nHaOmromeHuii ObuTa OIleHEHA perpeccus Y=ao+aiXi+azXz,+asXs. s
K03 (HUIIMEHTOB PETPECCUU a1,dz,a3 OMyUdeHsl t-cratuctuku: 1= -2,2; tr= 2,1; tz= 2,5. [1o Tabnuie
¢bynkuun pacnpenenenus CTplojieHTa ISl JIBYCTOPOHHEH KPUTHYECKOH 00JIaCTH OmpelenuTe,
KaKue U3 OLIEHOK KO3 PUIIMEHTOB PETPECCUr 3HAYMMBI C IOBEPUTEIHHOM BEPOSITHOCTHIO 95%.

v/ia 0,005 0,01 0,025 0,05 0,1

15 3,286041| 2,946726| 2,489878| 2,131451] 1,753051
16 3,251989| 2,920788| 2,47288| 2,119905| 1,745884
17 3,222449| 2,898232| 2,458055| 2,109819| 1,739606
18 3,196583| 2,878442| 2,445004| 2,100924| 1,734063
19 3,1737| 2,860943| 2,433444| 2,093025| 1,729131
20 3,1534| 2,845336| 2,423112| 2,085962| 1,724718

a) as

0) a,az,a3

B) az,a3

T) ai,as

24. Tlo BeiObopke w3 20 HaOmromeHWN OblIa OIEHEeHa perpeccus Y= ao+aiXi+azXe,+asxs. s
KOd((UIIMEHTOB PEerpeccuu ai,dz,a3 ModydeHbl t-cratuctuku: 0= -2,44; tr= 2,1; tz= 3,1. Ilo
Tabmune QyHknuu pacnpenenenus CThIOJIGHTAa [JIs JBYCTOPOHHEW KpPUTUYECKOW OOJIacTh
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ONpeAeNnTe, C KakOl MaKCUMaJbHOM  JOBEPUTEIBLHOM  BEPOSITHOCTHIO  3HAYUMBI  ATH
KO3 PHUIIUEHTHI.
via 0,005 0,01 0,025 0,05 0,1
15 3,286041| 2,946726| 2,489878| 2,131451| 1,753051
16 3,251989| 2,920788| 2,47288| 2,119905| 1,745884
17 3,222449| 2,898232| 2,458055| 2,109819| 1,739606
18 3,196583| 2,878442| 2,445004| 2,100924| 1,734063
19 3,1737] 2,860943| 2,433444| 2,093025| 1,729131
20 3,1534]| 2,845336| 2,423112| 2,085962| 1,724718
a) 99%
6) 90%
B) 95%
r) 97,5%

25. Tlo BwiOOpke u3 20 HaOmroneHuid ObLIAa OLIGHEHA perpeccus Y= aotaiXitaoXz,. Hns
koa¢dunmentos perpeccuu a1=100, a2=150mnoy4ensl 3Ha4€HUs CTAHAAPTHBIX OTKJIOHEHUN O G1=
33; o= 51. Ilo Tabnune ¢ynkuuu pacnpenenenus CThIoJeHTa Ui ABYCTOPOHHEH KPUTHUECKOMN
o0yacTi OmpeneiuTe, ¢ KaKOH MaKCHMAaJbHOW JTOBEPHUTEIHHOU BEPOSTHOCTHIO KOA(PPUIUCHTHI
perpeccuu 3HauYUMBbI.

via 0,005 0,01 0,025 0,05 0,1

15 3,286041| 2,946726| 2,489878| 2,131451] 1,753051
16 3,251989| 2,920788| 2,47288| 2,119905| 1,745884
17 3,222449| 2,898232| 2,458055| 2,109819| 1,739606
18 3,196583| 2,878442| 2,445004| 2,100924| 1,734063
19 3,737 2,860943| 2,433444| 2,093025] 1,729131
20 3,1534| 2,845336| 2,423112| 2,085962| 1,724718

a) 99%

0) 99,5%

B) 97,5%

r) 95%

26. Ilpu uccneqoBaHUM 3aBUCUMOCTH CeOECTOMMOCTH MPOAYKIHUU Y OT oObeMa BBINYyCKa X1 H
MIPOU3BOIUTEIILHOCTH TPYAa X2 MO JaHHBIM N=20 MpeanpusITUii TOTYyYeHO YpaBHEHUE PETPECCHH Y
=2,88 — 0,72 x1— 1,51 Xom cpenHekBagpaTUYeCKUE OTKIOHEHHSI KOI()PHUIIMEHTOB pEerpeccuu: Spi
=0,052 u Sp2=0,5. Ilo Tabmume Qyukun pacnpenenenuss CTbIOACHTA ISl JBYCTOPOHHEH
KPUTHUYECKON OOJIACTH OINpPENeINTe MOXHO JIM TpU ypoBHE 3HauuMoctu a=0,05 yTBep»aarh, 4To
3HaYUMBI KOO (OUIIMEHTHI perpeccuu

n/a 0,005 0,01 0,025 0,05 0,1

16 3,251989| 2,920788| 2,47288| 2,119905| 1,745884

17 3,222449| 2,898232| 2,458055| 2,109819| 1,739606

18 3,196583| 2,878442| 2,445004| 2,100924| 1,734063

19 3,1737| 2,860943| 2,433444| 2,093025] 1,729131

20 3,1534| 2,845336| 2,423112| 2,085962| 1,724718
a) by
0)b2

B)00a 3HAYMMBI
r)o0a He3HAYNMBI
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27. Kakoll moka3zaTeib XapakTepU3yeT J0JI0 OOBSICHEHHOH C MOMOIIBIO PErpeccur TUCIEPCHH B
oO1el Aucnepcuy 3aBUCUMON TTIePEMEHHOM ?

a) K03 (DUIUEHT KOPPEIALINY;

0) t—craTucruka;

B)F—cTaTtucTuka;

I)K03(pOUIMEHT JeTEPMHUHAIUH.

28. B pe3ynbTare perpecCHOHHOTO aHaIM3a MOJyYeHa MOJICITh

y = 7,140,6 x1+0,4 x2+0,1 x3, t-craTucTiku ko3(h(PUIMEHTOB perpeccuu paBHBI COOTBETCTBEHHO
24.5;9,7; 0,7; 1,3. Kospduuuent nerepmunamun R?=0,9. UeM MOKHO 00BACHUTH HU3KOE KA4€CTBO
KO3 PHUIIMEHTOB PETPECCHH IIPU BTOPOU M TPEThEH mepeMeHHON?

a) TeM, 4TO KOJMYECTBO HAOIFOICHUI MaJo;

0) TeM, 4TO X2 1 X3 GUKTUBHEIC IEPEMCHHBIE;

B) TE€M, YTO X2 U X3 HE BIUSIOT Ha Y,

T') TEM, YTO X2 ¥ X3 JIMHCWHO 3aBUCUMBI.

29. Ilpu3HAKOM MYJIBTHKOJUIMHEPHOCTH HE SIBJIIETCS TO, YTO

a) HeBBICOKOE 3HaYCHHE KO PUIIMEeHTa JeTepPMUHALIVH;

0) OICHKU KOX(PQPUIMEHTOB PErPEeCCHH HMEIOT MAalyK 3HAYMMOCTh TPH BBICOKOM 3HAYCHUU
kod(duimenTa AeTepMUHAITTN RZu COOTBETCTBYIOIIEH F-cTaTUCTHKY.

30. [lepemenHble, MPUHUMAIOIIKE TOJIBKO ABa 3HaYeHus 0 U 1 He Ha3bIBarOTCA
a) GUKTUBHBIMU;

0) TBONCTBEHHBIMHU;

B) OMHapHBIMHU.

31. ®ukTUBHBIEC IEPEMEHHBIE [TO3BOJISIFOT UCCIIEI0BATh

a) BIMSIHUE KaUeCTBEHHBIX IPU3HAKOB;

0) BIMSTHUE HECKOJIBKUX EPEMEHHBIX, B3aUMOCBSI3aHHBIX MEXKy COOOM;
B) CE30HHBIE Pa3IHUus.

32. JIna onucaHusi BAMsHUSA 0oOpa3oBaHUs (BBICIIEE, CpellHEe, CpellHee CIEeLUATbHOE, HEMOIHOEe
CpeaHee) Ha YPOBEHb 3apa00THOM TUIATHI CIIEAYeT BBECTH (PUKTHBHBIEC IEPEMEHHBIE B KOJIMYECTBE!
a) l;

0) 2;

B) 3;

r)4.

33. O0beM npoaaku 30HTUKOB OT IO/ 3aBUCUT OT C€30Ha (3MMa, BECHa, JIeTo, OceHb). Jlis yuera
CE30HHOM COCTaBIIAIOLICH cienyeT BBECTU (PMKTUBHBIE TIEPEMEHHBIE B KOJINYECTBE

a)4;

0) 3;

B) 2;

r) 1.

34. Monens Yy = aop +ai xi1t+az xp+asxs, rAe X1 M x2 NpuHUMaroT 3HaueHus 0 u 1, a x3 -
MOJIOKUTETIBHOE OJIXOTUT JIJISl ONTMCAHUS CIEAYIOLEH CUTyalun

a) 3aBUCUMOCTh 00beMa MPoJJak TOPTOB OT LIEHBI B IPa3IHUYHBIC JHU U B OY/HH;

0) 3aBHCUMOCTh 00beMa MPOJJak TOPTOB OT IIEHBI B BBIXO/IHbIE, TPa3HUYHbIE THU U B Oy/IHU;

B) 3aBUCUMOCTb 00BbeMa MPOIaX OT LIEHbI 30HTUKOB OT JIOK/S B pa3IMYHbIe BpEMEHa T'0/1a;
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I') 3aBUCUMOCTb 00BbeMa MPOJak BEJIOCUIEI0B OT LIEHBI B MEPUOJIBI C OKTSAOPS MO MapT U C ampess
MO CEHTSAOPH BKJIIFOUUTEIHHO.

35. B yeM coCTOUT yClIOBHE TOMOCKEAACTUYHOCTH B PETPECCUOHHON MOJIETH :
a) M[&an1&2]=0;

6)M[eu]<M[ee]

B)M[u]= M[£%¢]

r)M[ewa2] >0

36. Bribepure ypaBHEHUs, KOTOpbIE MOTYT ObITh ImpeoOpa3oBaHbl B YpaBHEHUS, JHHEHHBIC IO
rnapaMmeTpam:

1) Yi=aexp(fXi)a

2) Yi=aexp(-pi)ta

3) Yi=exp(a+pXita)

4) Yi=alexp(f-xi)+é

a)lu3
0)2u4d
B)lu4
r)2ul

37. Tlpy KakuxX YCIIOBHSIX Ha TapaMmeTpbl oM upou3BOJCTBeHHas (yHKIHsS B mozaenn Ko6ba-
Jyrnaca Y=A-K?L# moxer ObITh npeoOpasoBaHa B MapHYIO JMHEHHYIO DPETPECCHIO 110 3THM
napameTrpam?

a) mpu a<luf<l
0)mpu -1

B) npuo+ =1
I)IIPU JTHOOBIX

38. B ueM cOCTOUT yCI0BHE TeTePOCKEIACTUYHOCTH B PEIrPECCHOHHON MOIEITH:
a) M[au]=M[e]

6)M[62t1]: M[éztz]

B)M[au ] >0;

rM[%u] <M[&%2]

39 OTCyTCTBI/Ie aBTOKoppeHﬂHI/II/I B MOJCIIN MOXKET 6BITL BLIpa)KeHO CJ'IGI[yIOH.IGfI 3aIllUCBhIO:
a) M[a]>M[&-1];

6) D[&]<D[&-1];

B) M[a&-1] =0;

r) Itt.1>0.

40. Ilena Ha ABYXKOMHATHBIC KBapTHUPHI PriCe 3aBUCUT OT oOriel miomiaau totsq, miomanm KyxHu
kitsq u paccrostaust oT rieHTpa dist cieayronm oopazom:
price= 235,6+ 1,8 totsq +1,6 kitsq — 1,7dist
[Ipu sToM aucnepcust ommuOOK COCTABIIAET 52235,24. B kakux npenenax MOKET HaXOAMUTCS LI€Ha Ha
KBapTUpy ¢ mapamerpamu totsq=32; kitsq=6; dist=15 ¢ BepositHOCTBIO 95% (1=1,96).
a) [208,23; 346,37];
0) [265,67; 288,94];
B) [275,34; 279,26];
r) [242,06; 312,54].
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41. llena Ha IByXKOMHATHbIC KBApTHPHI PriCe 3aBHCUT OT oOmiel miomanu totsq, miomanm KyxHu
kitsq u paccrosiaust oT eHTpa dist cieayronmm oopa3om:

price= 235,6+ 1,8 totsq +1,6 kitsq — 1,7dist

IIpu 5TOM aucHepcHs OmMOOK cocTaBiseT $=35,24. B kakux mpejienax MoKeT HAXOJUTCA LeHa Ha
KBapTUpy ¢ mapamerpamu totsq=40; kitsq=8; dist=5 ¢ BepositHocThIO 95% (1=1,96).

a) [300,27; 323,54];
6) [309,94; 313,86];
B) [276,66; 347,14];
r) [242,83; 380,97].

42. IleHa Ha OJJHOKOMHATHBIC KBAPTUPBI PriCe 3aBUCHT OT 0O0IIei momaau totsq, miomanm KyxHu
Kitsq u paccrosiaust oT aBTOOyCHO#M ocTaHoBKH dist cieayronmm oopazom:

price= 184,8+ 2,8 totsq +1,3 kitsq — 3,7dist

IIpu 3TOM aucrepcus omuboK cocTaBiseT $°=51,7. B kakux mpeaenax MoXeT HaXOAWTCA IIeHa Ha
KBapTupy ¢ mapamerpamu totsq=40; kitsq=8; dist=5 ¢ BepositHocTBIO 95% (t=1,96).

a) [237; 340,4];
6) [274,61; 302,79];
B) [187,37; 390,03];
r) [286,74; 290,66].

43, Tlena Ha OJJHOKOMHATHBIC KBAPTUPBI PriCe 3aBUCHUT OT 00MIeH momaau totsq, rmiomanm KyxXHu
kitsq u paccrosiaust oT aBTOOyCHO#M ocTaHoBKH dist cireayronm o0pa3om:

price= 184,8+ 2,8 totsq +1,3 kitsq — 3,7dist

IIpu >TOM aucrepcus ommboK cocTaBaseT $°=51,7. B kakux mpeaenax MoXeT HAXOAUTCA IIeHa Ha
KkBapTHpy ¢ mapamerpamu totsq=40; Kitsq=8; dist=5 ¢ BepostHocTEIO 99% (1=2,58).

a) [155,53; 421,87];
6) [286,12; 291,28];
B) [270,18; 307,22];
r) [237; 340,4].

44. 1lena Ha OZIHOKOMHATHBIC KBAPTUPBI PriCe 3aBUCHUT OT o0mIei ruronaan totsy, miomanu KyxHu
kitsq u paccrosiHust OT aBTOOyCHO#M ocTaHoBKH dist cireayronm oopa3om:

price= 184,8+ 2,8 totsq +1,3 kitsq — 3,7dist

IIpu >TOM aucrepcus ommbok cocTaBiseT $°=31,7. B kakux mpeaenax Mo)eT HAXOAUTCA IIeHa Ha
kBapTHpy ¢ mapamerpamu totsq=30; kitsq=4; dist=4 ¢ BepostHocTHIO 99% (1=2,58).

a) [244,7; 273,7];
6) [177,55; 340,85];
B) [256,62; 261,78];
r) [227,5; 290,9].

45. NnTepBanbHas olleHKa IPU TPOTHO3UPOBAHNUH 3HAYEHHUSI CIIyYalHOW BEJIMYUHBI 3aBUCUT OT
a) YMcia 3HaYeHUH CITyyailHON BeTMYMHBL;

0) IUCTIEpCUU CITy4ailHOW BEJIMYUHBI;

B) CPEIHETO 3HAUYEHHUS CIIy4aliHON BEIMYUHBI.

46. Kakoit MCTOA HEC UCTIOJIB3YCTC JIA CIUIAX)KUBAHUA CTAIMOHAPHOTO BPEMEHHOI'O psma?
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a) METOJ] CKOJIB3SIIETO CPETHETO;
0) METOT HANMEHBIIINX KBAIPATOB;
B) TPEXIIAroBbIA METO/I.

47. Tlpu HaXOXICHUU OIICHOK I1apaMETPOB CHCTEMbI OJHOBPEMEHHBIX ASKOHOMETPHYECCKUX
YPaBHEHUI HE HCHOJIb3YETCS:

a) TPeXIIaroBbIii METOI;

0) KOCBECHHBII METO/T;

B) METOJI CKOJIB3SIIIIUX CPEAHUX;

T')IBYXIIIarOBbIN METO/I.

6. Yue6HO-MeTOANMYECKOEe U UHPOPMALMOHHOE Oo6ecliedeHre AUCIUTINHbI

6.1. CHIMCOK MCTOYHUKOB U JIUTEPATYPhI

HcTounuku

OcHoBHBIE

1. Dxonomerpuka : yueOHuk nans maructpoB / [W. WM. Emmceea u gap.] ; mom.pen. U. W
Emuceesoii ; C.-Iletep0. roc. 3koH. yH-T. - Mocksa :FOpaiit, 2014. - 449 c. : puc., taoun. ; 21
cM. - (Maructp). - ABT. ykazansl Ha 001. - bubmuorp.: c. 430-432. - [Ipenm. yka3s.: c. 433-
438. - ISBN 978-5-9916-3202-7 : 508.97.

2. AiBazsan, C. A. DKoHOMeTpHKA - 2: MPOJABUHYTHI Kypc C MPUIOKEHUSMHU B (PUHAHCAX:
Vueonuk / C.A. AiiBazsH, J[. @antannuan; MockoBckas mikoja skoHomMuku MI'Y um. M.B.
JlomonocoBa (MIID). - Mocksa : Maructp: HULl UHOPA-M, 2014. - 944 c. ISBN 978-5-
9776-0333.

3. BBeneHue B SKOHOMETPUKY : YUYEOHUK JUIS CTYJEHTOB DKOH. CIIEIMaIbHOCTEH BY30B : MEp. C
auri. / Kpucrodep Hoyreptu. - Uzn. 2-e. - Mocksa : Uudpa-M, 2004. - XII, 418, [1] c. :
puc.; Tab:x. ; 22 cM. - bubnuorp.: c. 221-226. - ISBN 5-16-001463-2 : 200.

4. Crok, /. BBenenue B skonometpuky / [{. Ctox, M. YOTCOH ; mep. ¢ aHriL. ; MojJ Hay4. pe/l.
M.IO. TypyHueBoii. — Mocksa : U3natensckuii tom «leno» PAHXul'C, 2015. — 864 c¢. —
(Akagemuueckuii yaeOHuK). - ISBN 978-5-7749-0865-3.

JlomosHuTENBHBIE

1. babemko, JI. O. DxkoHOMETpUKa M SKOHOMETpUUECKoe MojenupoBanue : yueOHuk / JI.O.
ba6emxo, M.I'. buu, 1.B. Opnosa. - Mocksa : By3oBckuii yuebnuk : UTHOPA-M, 2018. -
385 c. : mn. — (Bricuiee obpazoBanue: bakanaspuar). - ISBN 978-5-16-105542-7.

2. Hoswuxos, A. 1. Dxonomerpuka / HoBukoB A.M. - Mocksa :JlamkoB u K, 2017. - 224 c.:
ISBN 978-5-394-01683-7.

3. Kpsmues, A. B. DxoHomerpuka (IpoABUHYTHIN ypoBeHb): Koncnekr nekiuii / KpsiaeB A.B. -
Mocksa :KYPC, HULl UHOPA-M, 2017. - 62 c.: ISBN 978-5-906818-62-1.

4, Xaiismm, ®. Dxonomerpuka / ®. Xaitsmm ; mep. ¢ anri. nox Hayd. pea. B.I1. Hocko. —
MockBa :M3patensckuit nom «Jleno» PAHXul'C, 2017. — 728 c¢. — (AxameMu4eckuit
yueOnuk). - ISBN 978-5-7749-1197-4.

6.2 Ilepeuenb pecypcoB HHGOPMANMOHHO-TEJIEKOMMYHUKANMOHHOM ceTu «AHTEpHET».

ELibrary.ru Hay4unas snekrponnas 6udmauoreka https://www.elibrary.ru/
Onekrponnas 6ubdimnorexa Grebennikon.ru https://grebennikon.ru/
Cambridge University Press http://www.cambridge.org/core
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https://www.elibrary.ru/
https://grebennikon.ru/
http://www.cambridge.org/core

ProQuest Dissertation & Theses Global https://about.proguest.com/en/products-
services/pgdtglobal/

SAGE Journals https://journals.sagepub.com/

Taylor and Francis https://taylorandfrancis.com/

JSTOR https://www.jstor.org/

7. MaTepI/IaJIbHO-TeXHI/I‘-IeCKOG o6ecrneyeHue AUCIOHUITIV/IMHBI

I[JISI HpOBeI[eHI/ISI ay,Z[I/ITOpHBIX 3aH51TPII>i II0 JOUCIHUIIJIINHEC H€O6XOZ[I/IM21 aYI[I/ITOPI/ISI,
ocHamieHHas [1K u MybTHMeUA-TIPOCKTOPOM.
HeobxonuMoe nurieH3noHHOE TporpamMmmHoe obecrieuenne: MS PowePoint, Word, Excel;
Chrome.
CocTtaB mporpaMMHOT0 00eCTICUCHHUS
1. Windows

2. Microsoft Office

8. ObecneueHue 00pa30BaTEJIbHOIO MPOLIECCA IS JIMI C OTPAHUYCHHBIMU
BO3MOKHOCTSIMM 3/I0POBbSI 1 HHBAJINI0B

B xoze peanuzanuu IUCUUIUIMHBI HCIIOJIB3YIOTCS CIEAYIOLINE TOMOJTHUTEIbHbBIE
METOJIbI OOy4YeHHSs, TEKYILIEro KOHTPOJSI YCIHEBAeMOCTH U MPOMEKYTOUHOM aTTecTaluu
00yJaromuxcs B 3aBUCHMOCTH OT UX HHIUBUIYATbHBIX OCOOCHHOCTEH:

oJ[JIs1 CJICTIBIX M CITA0OBUISIINX:

- Jexuuu Oo(OpMIAIOTCS B BHUAE OJICKTPOHHOTO JOKYMEHTa, JOCTYIHOTO C IOMOIUIBIO
KOMITBIOTEpA CO CIICIIMATU3UPOBAHHBIM IPOTPAMMHBIM 00ECTICUCHUEM;

- TIACbMEHHBIE 33JlaHWs BBINOJHSIOTCS Ha KOMIIBIOTEPE CO  CIEHHAIU3UPOBAHHBIM
MPOTrpaMMHBIM 00€CII€YeHUEM, U MOTYT OBITh 3aMEHEHBI YCTHBIM OTBETOM;

- obecrieynBaeTCs MHIMBUyalbHOE paBHOMEpHOE ocBelleHue He menee 300 mrokc;

- JUIS  BBINIOJIHEHMSI 3aJaHus TP HEOOXOJMMOCTH TPEIOCTABIISETCS YBEITUUYHBAIOIIEE
YCTPOUCTBO; BO3MOKHO TaK)K€ UCIIOJIb30BaHUE COOCTBEHHBIX YBEIMUYUBAIONINX YCTPOUCTB;

- MUCbMEHHBIE 3a/1aHusl OPOPMIISIFOTCS YBEITHUEHHBIM HIPUPTOM;

- DK3aMEH M 3a4€T MPOBOJATCA B YCTHOM (hOpME WIIM BBINMOJHSAIOTCS B MUCbMEHHOU (popme Ha
KOMITBIOTEPE.
oJJIsl TITYXUX U CITA0OCTBIIIAIINX:

- Jeknuu OoQOpPMISIFOTCS B BHJAE DIEKTPOHHOTO JOKYMEHTa, JHO0 MpelIoCcTaBiseTcs
3BYKOYCHJIMBAIOIIAs anmaparypa HHIANBUAYIBHOTO MOJIh30BaHMUS;

- MICbMEHHBIE 3a/1aHUs BHIMIOJIHIIOTCS Ha KOMITBIOTEPE B MUCHbMEHHOU (opMe;

- DK3aMEH M 3a4€T MPOBOJATCS B MUCbMEHHOU (hOpMe Ha KOMIBIOTEPE; BO3MOKHO MPOBEICHNE
B (hopMe TeCTHpPOBaHHUS.
oJIJIs1 JIUII C HAPYIICHUSIMU OTIOPHO-/IBUTATEIHLHOTO ammapara:

- Jexuuu O(OpMIAIOTCS B BHUAE DJICKTPOHHOTO JOKYMEHTa, JOCTYIIHOTO C IOMOIIBIO
KOMIThIOTEpA CO CIEUATU3UPOBAHHBIM ITPOTPAMMHBIM 00ECTICUCHUEM;

- THACbMEHHBIE 33JlaHWs BBINOJIHSIOTCS Ha KOMIIBIOTEPE CO  CIEHHAIU3UPOBAHHBIM
MIPOTPaMMHBIM 00€CIICUeHUEM;

- 9K3aMeH M 3a4€T MPOBOIATCS B YCTHOW (pOpMe MM BBIMOIHSIOTCS B MUChMEHHOU (hopme Ha
KOMITHIOTEPE.

[Tpu HEOOXOAUMOCTH MPeTyCMATPUBACTCS YBEIMYCHIE BPEMEHH JIJIsl TIOJTOTOBKU OTBETA.
[Iponienypa mpoBeeHNS MPOMEKYTOUHON aTTECTALMH JJII OOYJAIOIITNXCSI YCTAHABIMBACTCS

C y4€TOM WX HMHJIWBHUIYaTbHBIX IMCcUXo(U3nueckux ocoOeHHocTel. [IpomekyTouHas arTecTarus
MOXET MPOBOAUTHLCS B HECKOJBKO JTAIOB.
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https://about.proquest.com/en/products-services/pqdtglobal/
https://about.proquest.com/en/products-services/pqdtglobal/
https://journals.sagepub.com/
https://taylorandfrancis.com/
https://www.jstor.org/

[Ipy mpoBeneHUM MpoLEAYpPHl OLICHUBAHMS PE3YJIbTATOB OOydYEHHUs MpeaycMaTpUBaeTcs
UCIIONIb30BaHNE TEXHUYECKHX CpPEICTB, HEOOXOJAMMBIX B CBS3M C HWHIUBUAYATbHBIMU
0COOCHHOCTSIMU O0y4aroIuXcsi. DTH CPEACTBA MOTYT OBbITh MPEJOCTaBICHbl YHUBEPCUTETOM, WU
MOTYT HCIIOJIB30BAThCsI COOCTBEHHBIE TEXHUYECKHE CPEIICTBA.

[IpoBenenne  mpoueayphl  OLIGHMBAHUA  PE3YJIbTaTOB  OOy4YeHUs  JIOMYyCKaeTcsi C
MCIOJIb30BaHUEM JIMCTAHIMOHHBIX 00pa30BaTEIIbHBIX TEXHOIOTHIA.

OGecneunBaeTcs MOCTyn K HHGOPMAIMOHHBIM M OMOIMOrpaduuecKuM pecypcaMm B CETH
WuTepHeT s kKaxaoro odyvaromerocs B opmax, alaiTUPOBAHHBIX K OTPAHHYEHUSM UX 3JI0POBbS
Y BOCTIPUATHUS HHPOPMAIUU:
oJ[JIs1 CJICTIBIX U CITA0OBUISIINX:

- B 1e4aTHO# (hopMe yBEeIIMYEHHBIM HIPUPTOM;
- B (hopMe IIEKTPOHHOTO JJOKYMEHTA;
- B popme ayauodaiina.
o IS TITYXHUX M CITA0OCITBITIAIIIX
- B Ie4aTtHou (opme;
- B (hopMe 2IIEKTPOHHOTO IOKYMEHTA.
oI 00YYAIOIINUXCS C HAPYIIEHUSIMU OIOPHO-IBUTaTEILHOTO afmapara:
- B Me4aTHOU (hopme;
- B (popme 3eKTPOHHOTO IOKYMEHTA;
- B (hopme ayanodaiina.

Y4eOHble ayJUTOPUH IJI BCEX BHUJIOB KOHTAKTHON M CaMOCTOSITENbHON pabOThl, HaydHas
OnOIMOTEKa W WHBIC MOMEMICHUS IS OOyUYeHHUsS OCHAIICHBI CIICIHAIBHBIM O0OPYIOBAaHHUEM U
y4eOHBIMU MECTaMH C TEXHHUUYECKUMU CPEJICTBAMHU O0yUYEHUS:
oJ[JIs1 CJICTIBIX M CITA0OBUISIINX:

- YCTPOMCTBOM JIJ1s1 CKaHUpoBaHuA U uTeHus ¢ kamepoit SARA CE;

- nucreeM bpaiins PAC Mate 20;

- npuHTepoM bpaitnss EmBrailleViewPlus;
oJJIsl TITYXUX U CITA0OCTBIIIAIINX:

- aBTOMAaTH3UPOBAHHBIM paboO4YMM MeCTOM [IJs JoJed C HapylieHHeM clyXa |
c71a00CTIBIIIAIINX;

- aKyCTHYECKHI YCHIIUTENb U KOJOHKH;

o ISl OOYJAFOIIIUXCS C HAPYIICHUSIMHU OITOPHO-/IBUTATEIILHOTO arrapara:
- IepPEIBIKHBIMH, PETYIUPYEMbIMH dproHoMHuueckumu napramu CU-1,
- KOMITBIOTEPHOU TEXHUKOU CO CIICIUATBHBIM IIPOTPaMMHBIM 00€CIICUCHHEM.

9. MeToan4yeckre MaTepHaJbl

9.1. [I1aHBI NIPAKTUYECKUX 3aHATUHA

Lenp ceMMHAPCKUX 3aHATHI: HAy4yuTh OPHEHTHUPOBATHCS B CHCTEME IIOKa3aTelsel
pe3yJIbTaTOB XO3AUCTBEHHOH JAEATENIbHOCTH Ha Makpo- M MHKPOYPOBHSX, OOY4YMTh MeTOJaM
SKOHOMMYECKOTO aHaJIN3a COLIMATIbHBIX SIBJICHUM.

Cxema cemuHapckoro 3aHsATHs (yueOHas mapa AnuTenbHOCThi0 80 MuH.): OJMII-ompoc Ha
MpeIMeT YCBOEHUS TeopeTuueckoro marepuana (10 MuH.), ornpoc 1Mo BHIIOJHEHHOMY JOMAIIHEMY
3amanuio (20 MUH.), AMCKYyCCHsl TO dKOHOMHUYeckuM mpoOnemam (10 muH.), TectupoBanue (15
MHUH.), JoKJIaa-nipe3eHTanus (15 MuH.), OTBETHI Ha BONPOCHI cTyAeHTOB (10 MuH.).

Ne Tembl Ne Conepxanue
n/n
Tema 1 1 | 3ansarue Nel.Mopenu JAMHEHMHONW  MHOKECTBEHHOU perpeccun,
IIOCTPOEHHBIE JUUISl pa3HbIX Ipynn 1aHHbIX. CpaBHEHHE KauecTBa MOJIEIeH
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Tema 2 2 | 3ansatue Ne2.Mopenu HeMMHEHHOW MHOKECTBEHHON perpeccuu

Tema 3 3 | 3ansaTHe Ne3.IIpoBepka yCIIOBHIA ["aycca-MapkoBa.
I'eTepocke1acTUYHOCTh, AaBTOKOPPEIISILIMSL, MYJIbTUKOJUIMHEAPHOCTh

Tema 4 4 | 3anstue Ne4.CucteMbl 5)KOHOMETPUUICCKUX YPABHEHHUI

Tema 5 5 | 3anstue Neo5.Bpemennble psiapl. JnHamuyeckue wmonenu. Meron
CKOJIB3SIIIETO CPEIHEr0

Sanamue Nel. Muoscecmeennan 1uneitnas pezpeccus.

1. TloctpouTh MOJIETTH MHOKECTBEHHOM JIMNHEHHOW PErPECcCHH, B35IB B KAUECTBE
HE3aBUCHMBIX IEPEMEHHBIX IIeHbI OTKPHITHS U 00beM Topros (ctonbisl OPEN n VOL) n
3aBHCUMOU IIepeMeHHOM — 1eHbl 3akpoITus (ctoader; CLOSE). Cwm. [Tpumep Huke.

2. TIpoBepUTh CTATHCTUYECKYIO 3HAYMMOCTH KO3(PPUIIMCHTOB PETPECCUHU.

3. CpaBHHUTH KauecCTBO MOCTPOSCHHON MOJIETIN U MOJIETH MMApHOM TMHEHHON perpeccum,
noctpoeHHoi nonepeMeHHEIMOPEN 1 CLOSE. MoHO 1 yTauTh Kakyro-1u00
MEPEMEHHYIO U3 MOJIETTH MHOKECTBEHHOH perpeccuu 06e3 3aMEeTHOT0 yXyAIICHUS
KayecTBa MoJenu ?

I[TIPUMEP

Hcnonb3ys MHOKECTBEHHBIN PErpECCUOHHBIN aHaIN3, OLEHUTH LIEHY O()UCHOrO 3aHUs B 3alaHHOM

paiioHe Ha OCHOBE OIMMCAHHBIX MIEPEMEHHBIX (CM. J1ad. pad. 2).

Brimonnenue.

JJ1s HaXOX/I€HUS YPAaBHEHUS PETPECCUU C TIOMOIIbIO (DYHKITHH HHHEﬁH() HE00X0aMMO

BBIIIOJIHUTH CJEAYIOLIUE [IAry.

1. OsarnaBwTe 0OnacTh Oyayiero ordyera, BBeas B kieTky G1: Perpeccuonnslit ananus.
Beigenure nuanazon G2:K9. Pazmep nuana3ona BeiOupaeTcs cieayromuM odpa3zom. Yucio
CTPOK — OJIHA, €CJIU TPeOyeTCs MOIYYUTh TOJIBKO KOA(PDUIIUEHTHI PErPEeCcCUH, MATh, €CIH
HE00XO0IUMO IMOJIYYUTh JOMOJIHUTEIbHYIO CTATUCTUKY. YNCIIO CTOIO01I0B COOTBETCTBYET YUCITY
IIEPEMEHHBIX.

2. Bui6epute dynxuuio JJMHENH() u3 pasjena cTaTHCTHYECKHE M 3aIIOJHATE OKHO JHAJIOra
coryacHo puc.4.1.

Puc. 4.1.
—TAHERH
Mse_snau_y |23 e = {142:144:151:150:1
WsE_sHad_x [42:D12 T = {2310;2;2;20: 2333
FOHCTaHTa IMCTMHA :-;J = MCTIHA
CTaT MCTIHA ] = MCTIHA

= {-0,231514454105459; 2
BD3B|:IEILIJ.EIET napaMeTpel J'IHHEﬁHEIFD I'IFIHEJ'IHBI{EHHH no MeTo4y HavMeHbeLWHx KE3APATOE,

WM3B_3Hau_¥ MHOMECTED SHAYEHHA ¥, ANA KOTOPEX Y3#E H3EECTHO COOTHOWEHHE ¥ =
mx + b,

@ | 3HaqeHHe: -0,231814454 CF I DITHEHA |

M3BecTHBIE 3HAYEHHSI Y- 3TO MHOXKECTBO 3HAYCHHUIY, KOTOpbIC yxke nzBectHol (E2:E12).
N3BecTHBIE _3HAaYeHHsI_X- TO MHO>KECTBO 3HAYEHMH X, KOTOPBIE YK€ U3BECTHBI /111 COOTHOLIEHUS
(A2:D12). MaccuB u3BeCTHBIC 3HAYEHHs X MOXET COJIEPKATh OJHO MIJIM HECKOJIBKO MHOXKECTB
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[IEPEMEHHBIX MIPU YCIOBUH, YTO OHU UMEIOT OANHAKOBYIOPAa3MEPHOCTHC MACCUBOM

W3BECTHBIC 3HAYCHUS Y.

Koncr- 370 tOornueckoe 3HaueHue, KOTOpoe yKa3blBaeT, TpeOyeTcs I, YTOObI KOHCTaHTa Olo ObLIa
paBHa 0. Eciiu koHeT umeet 3Hadenne MCTHUHA unu omyiieHo, TO 0lo BEIYUCIIACTCS OOBIYHBIM
obpazom. Ecin xonct umeet 3Hauenue JIOXKb, To oo monaraercst paBabiM 0 ¥ 3HAUSHHS OL1
O0UPAIOTCS TaK, YTOOBI BBIMOIHSIIOCH COOTHOIICHHE Y = aiX.

CTaTHCTHKA— 3TO JIOTHYECKOE 3HAYEHUE, KOTOPOE YKa3bIBACT, TPEOyETCs JIM BEPHYTh
JOTIOJTHUTENBHYIO CTaTUCTUKY 10 perpeccun. Ecnu craructuka umeer 3nauenue MCTHUHA, To
dyukuus JJMHENH Bo3Bpalaer I0MOTHUTENbHYIO PErPECCHOHHYIO CTATUCTUKY. ECIH cTaTHCTHKA
umeer 3navenne JIOXKb mwmu onymena, To gpynxims JIMTHENH Bo3BpamaeT ToIbKo
KOd(pPUIMEHTHI .

3. ®ynkuus JJUHEWH() sBnsercs Gopmyinoii Maccusa. [T03TOMy MOCIIE 3amoTHEH s OKHA XATI0Ta
Heobxoaumo komounarei Shift-Ctrl-Enter 3aBepuiuTs 3amosneHre BbIIEIEHHOTO AMana3oHa.
=JIMHEMH(E2:E12;A2:D12;ICTUHA;UICTUHA)

BO3BpAILAET CIEAYIOIINE PE3YIbTaThL.

-0,23181

2,7092

12,61839

0,025561

56,58702

0,013728

0,54907

0,413939

0,005618

12,66169

0,996544

1,004233

#H/

#H/]T

#H/T

432,4997

6

#H/

#H/]T

#H/]T

1744,676

6,050904

#H/]1

#H/]1

#H/]T

Teneps MokeT OBITH MOTYYEHO YpaBHEHUE MHOKECTBEHHON Perpeccuu

Y = onX1 + ooXo + asX3s + auXs + oo

y = 0,03x1 + 12,62x2 + 2,71x3 — 0,02x4 + 56,59

[To 3TOMy ypaBHEHHIO 3aCTPOMIIKUK MOXKET OMPEIEIUTh OLIEHOUYHYIO CTOUMOCTD 3[aHus O 0(uc B
TOM e paioHe, KoTopoe mMmeeT Iuromans 2500 KBagpaTHBIX METPOB, TpH Oduca, JABa BXOJ]A,
3IaHMIO 25 JIEeT, UCTIOb3YS CIEeAYIOlIee YpaBHEHUE:

y =0,03*2500 + 12,62*3 + 2,71*2 - 0,02*25 + 56,59 = 175,37 TbIC.$.

3anamue Ne2. Henuneninan pezpeccus. (6 uacos)
1. Tloctpouts 2 Monenu nmapHOl HETMHEMHON perpeccuu, B3sB B 1-ii MoJenu B KayecTBe
HEe3aBHCUMOU mepeMeHHON 1eHbl OTKphITUS (cTonber; OPEN) u 3aBucuMoi nepeMeHHOiM
— 1ieHsl 3akpeITHS Yepe3 1 gac (cronbery CLOSE); Bo 2-if Momenu paccMOTpeTh mapy
OPEN — CLOSE uepe3 45 yacoB. CuntaeM, 4TO 3aBUCUMOCTh cTerneHHas (cMm. [Ipumep
HIDKE).
2. TlpoBepUTh CTATHCTUYECKYIO 3HAYMMOCTH KOI(PPHUIIMEHTOB PETPECCUHU.
3. CpaBHUTHh KauecCTBO IOCTPOSHHBIX MOJEICH M COOTBETCTBYIOIIMX MOJeNel mNapHOU
JTUHENHON perpeccuu, MOCTPOSHHBIX MO TEM K€ IEPEMEHHBIM
ITPUMEP
Ha mpakTuke 9acTo BCTpedaeTcss CHUTyalusi, KOTJIa alpUOPHO HM3BECTCH HEIMHEWHBIN XapakTep
3aBHCHMOCTH MEKIY OOBSICHIEMBIMHA M OOBACHSIOIIUMH TIEpEMEHHBIMH. B 3ToM ciydae dynukius f
B ypaBHeHun Y=f(a,X)HenmuHeiiHa (¢ — BEKTOp mapameTpoB (YHKIMH, KOTOPbIE HaM HYKHO
oneHUTH). Hampumep, BHII 3aBUCHMOCTH MEXTy IIEHOW W KOJIMYECTBOM TOBapa B TOW K€ MOJCIH
crpoca W TPEIJIOKEHHUS: OHa He BCEerja MpeJroiaractcs JIWHEHHOW, Kak B HalleM MpUMepe.
Henunetinytogynkyuromoodicno npeobpazosamev 6 aunelinyro (Hampumep, JToTapuGMHUPOBAHHEM).
Ecnu HenuHeHAas 3aBUCMMOCTh MOKET OBITh 3aMucaHa B BUJE CYMMbI (DYHKIIUHA OT HEU3BECTHBIX Xi
(HampuMep, ¥ = a + bx1 + cx1? + hx2),To MOXKHO OCTPOMTH HOBBIE PSAIBI JAHHBIX (I IpHMepa B
cKOOKax - psI JAaHHBIX X1°) W OIEHHTh C HHUMH JHHeifHylo perpeccuto. Ham6onee
pacripocTpaHeHHbIe BUABI (PYHKIHMH W TpeoOpa3oBaHUil JaHHBIX, HEOOXOTUMBIC JUIS TOCTPOCHUS
HY’KHOTO Habopa HOBBIX MEPEMEHHBIX, OOBIYHO 3ATI0KEHBI B IPUKIIATHBIC PErPECCHOHHBIE TTAKETHI.
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[IponemoHcTpupyeM mpeoOpa3zoBaHre HEIUMHEHMHOW (PYHKIIMW B JUHEHHYIO Ha mpuMepe (yHKIUA
Ko66a-/lyrnaca.

[Tycte TpeOyercss OLEHUTH MapaMeTpbl mHpou3BoAcTBeHHOW (QyHkuuu Ko6b6a-/lyriaca
Y=AX3ZP. Jlna nuueapusamuy npoorapudMupyeM ode JacTu:

InY=InA+ alnX+ fInZ.

[TomydenHass ¢gopmyna JIMHEHHA OTHOCHUTENBHO JIOTapudMOB BbIycka Y, kamurtaga X H
Tpyaa Z, 1 OHa MOXKeT ObITh OLICHEHa KaK MHOKECTBEHHAs JIMHEIHAs perpeccusl.

Sanamue NeS. Bpemennvie paovt. Aeémoxkoppenayus ocmamrkos. Memoo ckoiv3zaugeco cpeomnezo.
(12 yacoes)
3anamue NeS. 1. Aemoxoppenayus ocmamkos.

ITocTpouTs MOJENBs TAPHOW JIMHEHHON PETPECCUU, B35IB B KAYECTBE 3aBUCUMOM IIEPEMEHHOMN
Y — nensr 3akpoitus (cronden CLOSE), a B kauecTBe HE3aBUCUMOM MepEeMEHHON X — MOPSIKOBBIC
HOMeEpa. Y CTaHOBUTH, CYIIECTBYET JIU aBTOKOPPEIISALHS OCTATKOB, C TOMOIIBIO:
a) BU3YyalbHOTO OTOOpaXeHUs JaHHBIX, TOCTPOUB 2 rpaduka. OauH rpa@uk B KOOpAUHATAX
(mopsIKOBBIN HOMEP |1, OCTATOK ¢j). BTopoii rpaduk —B KoopauHaTax (OCTaTOK ei.1 , OCTATOK €j );
0) cratuctuku JJapOuna-YoTcoHa (CM. TEKCT HUXKE).
AemoKoppenayus ocmamxog

Bnuskoe K euHUIE 3HauYeHHe Kod(QUIMEeHTa IeTepMUHALMH R? elle He CBHAETENHCTBO
BBICOKOTO KadecTBa ypaBHEHHs perpeccud. [losromy ciemyrommii 3Ttam MPOBEPKH KadecTBa
ypaBHEHHUS pErpeccud - TMPOBEpPKa HEKOTOPHIX BaXHBIX CBOWCTB, BBIMOJIHEHHE KOTOPBIX
MIPE/I0Iarajioch MpHU OIEHUBAHUH ypaBHEHHs perpeccuu. OIHUM U3 OCHOBHBIX MPEIIOIaraeMbIX
CBOICTB OTKJIOHEHHH ej 3HA4EHUH Yi OT perpeccCHoHHoi (opmynsl y=o+fx sBugerca ux
CTaTUCTUYECKasi HE3aBUCHUMOCTh MEXIY CO00M. [Iposepsemcs 0ObIYHO ux HeKOppenuposaHHOCMb
(anawancs HeoOXO0UMbIM, HO HEOOCMAMOYHLIM aMpUOYMoM He3a8UCUMOCU), Npuyem
HeKoppeaupo8anHocms coceonux eenuyun ei . CoceIHUIMH MOKHO CUUTATh COCEAHHE BO BpeMEHH (B
cllyyae BPEMEHHBIX PSAIOB) WM TIO0 BO3PACTAaHUIO NEPEMEHHOH X (B Ciydae MepeKpEeCTHBIX
BbIOOpOK) 3HadeHus ej. Ilpaktndyeckn wucnonb3yrworcmamucmuky/lapouna-Yomcona DW,
paccumuThIBaeMyIo o popmyiie:

>(e ey)’
28

[To Tabmuuam Haxoasrcs (MpU JaHHOM YpPOBHE 3HAYMMOCTH, YHUCIe HAOMIOOEHHN U
HE3aBHCHMBIX ITEPEMEHHBIX) JOBEPUTEIbLHBIC HHTEPBAJIBI, B Mpe/IesiaX KOTOPhIX HyJIeBas THIIOTE3a
(OTCyTCTBHE aBTOKOPPENSIIIMM OCTAaTKOB ej ) MPUHUMAETCS, OTBEPraeTcsl WIM HE MOXKET ObITh
MPUHATA WIH OTBEPrHyTa. BaskHO, 4TO 1 craTUCTHKU JlapOwHa-YoTCcOHa CyIIEeCTBYIOT JBa
KPUTHYECKUX 3HAYEHHsI, MCHbIIIME IBYX: HIDKHee (i, KaKk TpaHuIia JJisi PHU3HAHUS TTOJIOKUTETbHON
ABTOKOPPEISAIMK OCTAaTKOB M BepxHee Oy Kak TpaHMIlA MPU3HAHUS e¢ OTCYTCTBHs. [ mpoBepKku
TUIOTE3bI 00 OTPUIIATENILHON aBTOKOPPEISIIIMA OCTaTKOB 3TH KPUTHUECKHE 3HAYCHHS OTPAKAIOTCS
CUMMETPUYHO OTHOCHUTENBHO YKcia 2 (puc.6.4.).

DW =

0 d . 2 4-d, 4-d 4 Bw

Puc. 5.1
IIpumep 6.2.
[Tycts oueneHa napHasi nuHeitHas perpeccus mo 15 nHabmopenusm, 1 DW= 1,1. 3aganum
YPOBEHb 3HAUUMOCTH 5% u Haiimem mo tabmunam dy = 0,95; dy = 1,23. Hynesas runore3a Obi1a ObI
npuHsta npu dy = 1,23 <DW< 2,77 = 4-dy u orBeprayTa npu DW< 0,95 = dj, uu DW> 3,05 = 4 -d.
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[Tockonbky B nanHOM ciiydae DW nexxur mexay duy u di, HyneBas TUIIOTe3a HE MOXKET OBITh HU
IIPUHATA, HU OTBEPrHyTa. ECiau anbTepHaTUBHOMN TMIIOTE30H SIBISAETCS THIIOTE3A O MOJIOKUTEIbHOU
aBTOKOPPEJSIUN OCTATKOB (OTpHUIATENbHAs U3 COAEPIKATENIbHBIX COOOpa)KeHUH oTOpachiBaeTcs),
To kpuTHueckue 3HaueHus dy = 1,23 u di = 0,95 cooTBeTCTBYIOT 2,5%-HOMY YPOBHIO 3HAYMMOCTH.
Koney npumepa

Kak B obmieM ciydae BBITVIAIAT MPUMEPHO KPUTHUECKHE BeIW4uHbI cratuctuku DW? B
MEPBOM MPHUOIMIKCHIH MOYKHO CKa3aTh, YTO MIPH JOCTATOYHOM YHKCIIe HAOMIOACHMI (He MeHbIe 12-
15), mpu 1-3 oOBsacHsomux nepemMeHHbix DW nomkaa ObiTh He MeHee 1 (m He Oosbmie 3). B
MPOTUBHOM CJy4ae MbI IMPHU3HAEM CYIIECTBOBAHUE ABTOKOPPEISIIIMM OCTATKOB M IOMBITAEMCS
ynyumuTh Gopmyny. Ecnu cratuctuka DW naxonutest nmpubimsutensHo mexay 1,2-1,3 u 2,7-2,8,
Mbl MOJKEM CYHTaTh, YTO CTATHCTUYCCKU 3HAUMMAasi aBTOKOPPEJSAIUS OCTAaTKOB OTCYTCTByeT. B
MIPOMEXYTOUYHOM Cllyyae JOCTAaTOYHO HAAEKHBIM BBIBOJA ciellaH ObITh He MoOxkeT. Ecnu uwmcio
HAOJIOZICHUN pacTeT, TO KPUTHUYECKUE 3HaueHus craTtuctuku Jlapouna-Yorcona di u dy
npuOImKaTes K aBym: aas 60-70 HaOI0ACHHI ee HIKHEE KPUTHYECKOe 3HadeHue d), cocTaBiser
npumepHo 1,4-1,5. DTo BepHO i1 NIPEKHEr0 OTHOCUTENBHO MAaJIOr0 4YHUCIAa OOBSACHSIIOLINX
MIEPEMEHHBIX; €CJIM 3TO YHUCIIO PaCTeT, TO Kputndeckoe 3HaueHne DW cTraHOBUTCSI MEHBbIILIE.

Wrak, o6obmast, eciu cmamucmuka /Japouna-Yomcona cocmasnsem 1,5-2,0-2,5, mvl xoms u He
Modicem Oblmb abCONIOMHO Y8epeHbl, Umo OMKIOHEHUs OM JUHUU Pecpeccull 83AUMHO He3a8UCUMDYL,
HO 0ObIYHO YOO0BT1eMEOPAEMCSL IMUM 8 NPOBEPKE UX HE3ABUCUMOCTIU.

B cnyuyae HanuuMsi aBTOKOPPENSIIMKA OCTATKOB MOJIy4eHHas (hOpMyIia perpeccuu CYUTaeTcss OObIYHO
HEYIOBJICTBOPUTEIHLHOW. B3TIsiHyB Ha rpadK MOBEJCHUS OTKIIOHCHUH €j, MOYKHO ITOMCKATh
Ipyryio (HenuHenHy0) GopMyity, BKIIOYUTh HEYYTEHHBIE 10 3TOT0 (PaKTOPHI, YTOUHUTH EPUOJ
MIPOBEACHUS PACUETOB WM Pa3OUTh €ro Ha YacTH, MO0 MPUMEHUTH K JAHHBIM YMEHBIIIAIOIIIEEe
aBTOKOPPEISIUIO OCTATKOB MpeoOpa3oBaHue (HanmpuMep, aBTOKOPPENALUOHHOE TpeoOpazoBaHue
WJTA METO]T CKOJIB3SIIIMX CPEIHUX ).

Cratuctuka DW mo3BosiseT MpOBEPUTH HEKOPPETUPOBAHHOCTH OTKJIOHEHUN OT JIMHUU
perpeccun. HekoTopeie apyrue CBOWCTBA AITHUX OTKJIOHEHUW (HampuMep, TMOCTOSHCTBO HX
JUCTIEPCUU) MOTYT OBITh TaKXKE€ MPOBEPEHBI C TIOMOIIBIO CMEIMATbHBIX CTaTUCTUK. MBI HEe OylemM
OCTAHABJIMBATHCA HA 3TOM MOAPOOHO, YMOMSIHYB JIHIIL O CYIIECTBOBAHMH CaMOWl MPOOJIEMBI.
PaccyxxneHust mpu 3TOM MOTYT OBITh MOJOOHBIMH MPEKHUM: €CIH 3HAUEHUS TECTOBBIX CTATUCTHK
"maoxue", To MOKHO TOIBITaTbCsl YTOUHUTH (POPMYITy CBSI3U, HAOOP OOBSACHSIOUIUX MEPEMEHHBIX
WJIH TIPOLIEYPY OLCHUBAHHUSI.

3anamue Ne5.2. Memoo ckonb3auezo cpeonezo.

JHns Bpemennoro psina Y(t), rae Y(t) - 3HaueHHe 1eHbl B MOMEHT BPEMEHH (TIOPSAKOBBIN
HOMep) t, MOCTPOUTh 3 KPHBBIE METOJOM CKOJB3SIIEr0 CPeIHEro (CM.TEKCT HHXKE), MCIIONb3Ys
CepBuc— AnanuzaanHbIx—CKob3s1Iee CpeHee CO 3HaYeHUsIMU UHTepBajios 3, 21, 35. CpaBHUTH
MOJTyYCHHBIC KPUBBIC.

Memoowl cenaxcusanusn 6pemenno2o paoa

[Ton MeTomaMu CriaXKWBaHUsS BPEMEHHOTO psia TOHUMAETCS BBIICICHUE HECTydailHOMN
coctapsoiiel. [Ipennonaokum, 4To U3BeCTeH OOIIMI BHJ HeCIydaiHo# cocTtapistomeit F(t) mis
pana Y(t)=F(t,a)+ &(t). OT0 MoxkeT OBITH moymHOM, psin Pypbe u T.4. Torma BO3HUKAET 3ajava
OLICHKH NTapaMeTpOB .. B Takoll mocTaHOBKE 331241 MCIOIb3YIOTCS aHATUTUIECKUE METOIBI.

Ecnmu  Buag  HecnmywaitHOW — cocraBisromeii  HemsBecTteH  F(f), To  wmcmomb3yrorcs
aNTOpUTMUYECKUE MeTObl. K TakuM METO/1aM OTHOCHTCSI METOJ] CKOJIB3SIIETO CPETHETO, JISKAIINI
B OCHOBE 00JI€€ CIIOKHBIX TPOILIEAYP CTIIa)KUBaHUSI.

Memoo ckonv3auwgeco cpeonezo

B ocHOBe METOMOB HMCKIIOYCHHUSI CITyYAHBIX OTKJIOHEHHH JIKHUT CIEAYIOUIas UAes: €CIU
pas6poc 3HaueHuit psaa Y (t) OK0JO CBOErO CpefHEro 3HaueHusa XapakTepu3yeTcs aucnepcueil 62,
T0 pa3bpoc cpeanero u3 N wieHoB BpemeHHoro psaa(Yi+...+Yn)/N okojgo TOro ke 3HauCHHS
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OyleT XapaKTepH30BaThCS TOPA3N0 MEHbIIEH BEIMUMHOM JucHepcud, a uMeHHo o2/N.
YMeHbIIIeHHEe JUCTIEPCUU M 03HAYAET CTIIAXKUBAHUE TPACKTOPHUU.

[Mpeamonoxum, uto omubku £(t) HEKOppEIUPOBAHBI 10 BpeMeHH, nHave npuMeHenrne MHK
JacT CMEIICHHBIE OlleHKH. [Tporieaypa criiaKuBaHus BPEMEHHOTO Psijia COCTOUT B CIICAYIOIEM.
[Tycth N — 9rco ypoBHEH psiia, M - MPOU3BOJIIBHOE YKCIIO,HE TpeBOCcXosIee N/3, 00bIYHO HE
oompiie 3, 1 N=2m+1. Toraa o1eHKH BEIYUCIISIOTCS CISTYIOITUM 00pa3oM:

k=m k=m
Ft) = D> wY(t+k) > w, =1
k=—m yI=m+l, m+2, ..., n-mu k=m — B€Ca, onpeaciasieMbIC TOJTMHOMHAAIIbHBIM
MpUOIKEHUEM F(t) MIpH 33JJaHHOM M U P — nopsiAKe nojinHoMa. B wactHoctH, npu p=1
1
W, =——
2m+1

9.2. MeToau4ecKkre peKOMEeHIAHH 110 MOAr0TOBKE NUCbMEHHBIX padoT
9.3. Unble MaTepHaJIbI

,Z[JI?I yCCHIHOIO OCBOCHHA Marcepuajlia AWCHUILIMHBI ((BKOHOMCTpI/IKa)) PEKOMCHAYCTCA
PEryjisipHO IMOCCIIATh MW KOHCIICKTUPOBATH JICKIHUU, IMOJHOCTBIO BBIIIOJHATL 3aJdaHHs, aKTUBHO
HCIIOJIb30BATh BO3MOKHOCTH TPCAOCTABIACMBIX KOHCYHBT&HHﬁ, MMPOBOAMMEBIX CKCHCIACIBHO

nperoaaBaTC/isIMU AUCHUILIIUHBI.

IIpn BbImomHEHHH pPaboT TpeOyeTcs MCHOIb30BaTh KOMIBIOTEPHYIO IIPOTpaMMy, KOTOpas IO3BOJIIET
NPOBOJMTH aHAIN3 YyBCTBUTEIBHOCTH. B 4acTHOCTH, PEKOMEHIyeTCsl HCIIONb30BaTh HAACTpoiiky MS Excel «Ananms
JTAHHBIX».

[lepen BeIMOMHEHHWEM pabOTHI CTYIEHT JOJDKEH MpopadoTaTh OTHOCAIIMHCA K HEH
TeopeTudeckuii MaTepuai. BrinonHenue kaxxaon paboThl MPOTEKAeT B HECKOIBKO ATanoB. CHavana
CTYJICHT O3HAaKOMHUTCSI C OCHOBHBIMHU IOJIOKEHHUSIMH W OOIIEH MOCTaHOBKOW 3amayu. 3aTeM TOJ
PYKOBOJCTBOM IMpernojaBaTesis peliaeT oOOI[yl0 KOHKPETHYIO 3ajady, Ha MpuMepe KOTOpou
OCBaMBaET METObl SKOHOMETPUKH U MPOBOJIUT aHAJIU3 MOJTYUYEHHBIX PE3yIbTaTOB.

[To kaxxmoii paboTe CTYJIEHT MOJy4aeT HHAWBUIYaTbHOE 33JaHUE, KOTOPOE BBIMOIHIETCS U
opopmIisieTcss B BHJIE OTUETA. 3alllUTa WHIWBUIYAIBHOTO 3aJaHUs JOJHKHO 3aBEPIIATHCS YETKUM
MKPAaTKUM OTBETOM Ha IOCTABJICHHBIA B 3ajadye BONpoc. PekoMeHnayeTcsi MpoBEACHUE MPOBEPKHU
MOJTYYEHHOTO PEeIEHUs, TOCKOJIBKY OOJIBIITIOE KOJTUYECTBO OMIMOOK MPUBOAUT K CHIKEHUIO OOIIIEH
OLIEHKH paboThl. [100KUTENBHO OlIeHUBAETCs (HO MEHBIIIUM KOJTUYECTBOM OAllIOB) HE MOJHOCTHIO
BBITIOJIHEHHOE 33/IaHKE. 3aCYUTHIBAIOTCS BCE MPABWILHO BHITIOJIHEHHBIE JICUCTBUSI.
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[Tpunoxenue 1. AHHOTAIHS
paboueii mporpaMMBbl JHCIUITITHHEL

AHHOTAIIUSI PABOYEH ITPOT'PAMMBI JIJUCHUATLIAHBI

Hucunmmna «OxkoHoMmeTpuka. [IpoABHHYTHII ypOBEHB» SBISETCA 4YacThio OJIOKa
JUCIUIIINH y4eOHoro Turana. Jlucuummuimaa peanusyercs Ha DKoHoMmuueckoM (akynbrere MOVII
PITY, xadhenpoii MoieupoBaHus B SKOHOMHKE U yTIPABIICHHUH.

Ileqb Kkypca— M[OATOTOBUTH CHELMAIMCTA, CIOCOOHOTO Ha OCHOBE  OIMCAaHUS
SKOHOMMYECKHUX  IIPOLIECCOB U  SBIEHUM  CTPOUTh  CTAHJAPTHBIE  TEOPETUYECKHE U
HSKOHOMETPUYECKHE MOJENH, AHAIU3UPOBATH M COJEPIKATENbHO MHTEPIPETUPOBATH IOJIYYEHHBIE
pe3yJIbTaThI.

3agauum Kypca:

-OBJa/IeTh ~ OCHOBHBIMH  MaT€MAaTUKO-CTaTUCTUYECKUMHU  METOJAMU  IOCTPOEHUs
HSKOHOMETPUUYECKHUX MOJIEINIEH;

-Hay4YUTbCS CTPOUTh HKOHOMETPUUECKHE MOJIEJIM Ha OCHOBE PEAIbHBIX CTATUCTHUYECKUX
JaHHBIX;

-pa3BUTh HABBIKU COJIEP’KATEIBHO HHTEPIIPETUPOBATH [TIOCTPOEHHBIE MOJIEIIH.

JucuumuivHa HarpasieHa Ha OPMUPOBAHUE CIIETYIOIUX KOMIIETEHIIMN:

OIIK-2 Cnoco0OeH mNpUMEHSATh MPOABUHYTHIE HHCTPYMEHTAIBHBIE METOABl SKOHOMHYECKOTO
aHaJIM3a B MPUKJIAIHBIX U (WIHM) GYHIAMEHTAIBHBIX UCCIIEIOBAHUSIX
OIIK-2.1 3HaeT npoABUHYThIE HHCTPYMEHTAJIbHBIE METO/1bl 3KOHOMUYECKOIO aHAIN3a

3HATBh: OCHOBHBIE M IIPOJBUHYTHIE MAaTE€MaTHUKO-CTaTUCTUYECKHE METOIbl IIOCTPOCHUS
SKOHOMETPHYECKHUX MOJIEJIEN U OLIEHKH KauecTBa MoJeNen

YMerb: o0pabarbiBaTh CTATUCTHUYECKYIO HHPOPMALMIO M TOIy4aTh CTATUCTUYECKU
000CHOBAHHBIE BBIBOJIBI HA OCHOBE COBPEMEHHBIX METO0B 3KOHOMUYECKOI'O aHATIN3a

Bnagers: CcOBpeMEHHBIMH METOJAaMHM 3KOHOMHYECKOIO aHalli3a, MaTeMaTH4ecKOi
CTaTUCTUKH U SKOHOMETPHUKH JIJIsl PELICHHs TEOPETUYECKUX U IIPUKIIAJHBIX 3a/1a4
OIIK-2.2 TlpuMeHsieT MHCTPYMEHTAJIbHBIE METOAbl YKOHOMHYECKOTO aHalnu3a B MPHUKIAJHBIX U
(unm) pyHIAMEHTAIbHBIX UCCIEIOBAHUAX

3HaTh: COBpeMEHHbIE MH(OPMALMOHHbIE TEXHOJOTMH U MPOrpaMMHBIE CPEICTBAa, B TOM
qHcie 0TEeYECTBEHHOTO TPOM3BO/ICTBA MPH PEILICHUH 33]1a4 IPOPeCcCHOHAIbHOMN e TeTbHOCTH

YMerb: BbIOUMpaTh COBpEMEHHbIE MH(OPMAIIMOHHBIE TEXHOJOTUM W IMPOTrpaMMHBIE
CpeACTBa, B TOM YHCIIE OTEUECTBEHHOIO0 MPOM3BOJCTBA MpPU PELICHUH 3a]lau NpoQecCHoHaTbHON
NEeSITEIbHOCTH

Buaserb: HaBbIKaMHM TNPUMEHEHHUS COBPEMEHHBIX HWH()OPMAIMOHHBIX TEXHOJIOTMHA U
MIPOrPaMMHBIX CpPEACTB, B TOM YMCJIE OTEUYECTBEHHOIO IPOW3BOJICTBA, IMpPH PEIIEHUH 3a7a4
npoecCUOHATBLHOMN 1EATEIEHOCTH.

OIIK-5 CrnocobeH ucnoiab30BaTh COBpeMEHHbIE MH(MOPMAIMOHHbIE TEXHOJOTUU M NPOTrpaMMHbIE
CpeZCTBa MpH pelIeHUuH NpodhecCHOHAIBHBIX 3a/1a4
OIIK-5.1 3naeT coBpeMeHHbIe HHPOPMAILIMOHHBIE TEXHOJOTUU U POrpaMMHBIE CpECTBa

3HaTb: oOmMe WM CHEHUATU3UPOBAHHBIE  IMAKEeThl  MPHUKJIAAHBIX  [POrpaMM,
MPEAHA3HAYEHHBIX JUIS BBIIOJHEHHS CTATUCTUYECKUX IPOLELYP (0OpaboTka cTaTUCTHYECKON
uH(pOpMaINH, TOCTPOSHUE U IPOBEICHUE TUArHOCTUKU SKOHOMETPUYECKHX MOJIETIei)

YMerb: paboTaTh C HAIMOHAIBHBIMU U MEXIYHAapOJHBIMU 0a3aMH JaHHBIX  C IIEJIBIO
MOKCKa HEoOXoMuMol HH(pOopMaMK 00 S3KOHOMUYECKUX SIBICHHUIX U MPOLEccax

Biagers: HaBbIKAaMHM HCIIONB30BAHUS 3JIEKTPOHHBIX OMOIMOTEYHBIX CHUCTEM JJIs MOMCKa
HE0O0XOIMMOW Hay4HOM JIUTEpaTyphl U CTATHCTUYECKOM MH(pOpMauu
OIIK-5.2 Ucnonb3yer coBpeMeHHble MH(DOPMAIIMOHHBIE TEXHOJIOTUW M IPOrpaMMHBIE CpPEACTBa
IIPU PeLIeHUU MPO(PEeCcCHOHANBHBIX 33/1a4.
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3HaTh: OCHOBBI CUCTEMHOTO aJIMUHUCTPUPOBAHUS, aIMUHUCTPUPOBAHUS CHCTEM YTPABICHHS
0a3aMu JaHHBIX, COBPEMEHHbIE CTaHIAPThl HH(POPMALIMOHHOTO B3aUMOACHCTBHS CUCTEM.
¥Ymerb: paboTaTh ¢ MNOPOrpaMMHBIMH  TPOAYKTAMH,  IIO3BOJIIOIMIMMH  IPUMEHUTH
3KOHOMeTpI/I‘-IeCKI/Ie METOABI K aHam/By peaanHx CTaTUCTUYCCKUX TAaHHBIX.
Baanerb: HaBbIKAMHU COJIEPIKATCIIBHOW HWHTEPHPETAMHM IMOCTPOCHHBIX SKOHOMETPUUYECKUX
MOJCTICH.
[IporpamMmmoii TIpeayCMOTPEHBI CIEAYIONTUE BUJIbI KOHTPOJIS: TEKYIIUA KOHTPOJIb YCIIEBAEMOCTH,
MIPOMEKYTOUHBI KOHTPOJIb B (hopMe 3K3aMeHa.
OO6mast TpyJ0€MKOCTh OCBOCHHMSI JUCIUIUIMHBI JUISI OYHON (OpMBI 0OYUYEHHUSI COCTABISET 3
3a4YCTHBIC CANHUIIBI.
[To auciuIuIHE MpeycMOTpeHa IPOMEKYTOUHAsl aTTecTanus B opMe SK3aMeHa.
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