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1 BBEOEHME K PABOYEW NPOrPAMME OUCLUMNIIUHBI

1.1 Uenb aucuunnuubl: CchopmupoBaTb KOMNeTeHUUM obydatolierocs B obractu TeopeTudeckoro o6o6LueHus
3MMUPUYECKMX 3aBUCUMOCTEN SKOHOMUYECKUX NepeMeHHbIX, MOCTPOEHUS, UCCMeA0BaHNsA U UCTONb30BaHUN MaTeMaTUYECKUX
MoJenel perpeccunm U BPEMEHHbIX PSOOB C NMPUMEHEHMEM COBPEMEHHbIX MHMOPMALIMOHHBIX TEXHOMNOMMIA U MpPOorpaMMHbIX
cpencTs.

1.2 3agaum AMCUNNAUHBI:

* 03HaKOMUTb C UCMOSb30BaHMEM COBPEMEHHbIX TEXHUYECKMX CPeacTs 1 MHAOPMAaLMOHHBLIX

TEXHOMNOIiA B LENAX MOCTPOEHNS IKOHOMETPUYECKUX MOJernel C UCMNOoMNb30BaHWEM NPOrpamMMHbIX NPOAYKTOB

* BOOPYXMTb CTYAEHTOB COBPEMEHHON MeTOA0MNorMel matemMmaTdeckoro annapara ans npoBeaeHus

3KOHOMMYECKOro aHarnmsa;

* cchopMUPOBAaTL HABLIKW MOCTAHOBKW U PELEHUS SKOHOMETPUYECKUX 3aday;

e cdopmMupoBaTb HaBblkM paboThl C NakeTamMu MPUKNaAHbIX KOMMbIOTEPHBIX NporpaMMm Ans  pelleHust

OKOHOMETPUYEeCKuX 3agay;
® Cq:)OpMVIpOBaTb HaBblKN MHTepnpeTauun peUJeHVIVI, NOoNy4Y€eHHbIX C NPUMEeHEeHNeM 3KOHOMETPUYEeCKUX MeTOO0B;

* pacCMOTpeTb BO3MOXHble obnactu npuMeHeHnAa MeTogoB 3KOHOMETPUKN B I'IpaKTI/I‘-IeCKOﬁ AeATeNIbHOCTH.

1.3 TpeboBaHuA K NpeaBapuTeNbLHON NOAroToBKe OOy4aloLerocs:

MpenBapuTenbHasi NOArOTOBKa NpegnonaraeT co3gaHne OCHOBbLI Anst GOpMMPOBaHMSA KOMMNETEHLMIA, YKa3aHHbLIX B M.
2, MpU U3y4EeHUN OUCLUMIIVH:

MartemaTuka

MHdopmaumnoHHbIE TEXHOMOMK
OkoHOMMYeckasi Teopus
CraTtuctuka

2 KOMMNETEHLUN OBYYAIOLWLEIoCs, ®OPMUPYEMbBIE B PE3YJNIbTATE OCBOEHUA OUCLIUMIINHBI

MK-3: CnocobeH NnporHo3MpoBaTh AnanasoH LieH Ha ToBapbl, paboTbl U YCIyrn ¢ y4eTOM MapKeTUHFOBOW NOSNIMTUKMU
npeanpuAaTUA
3HaTb: MeToAbl NPOrHO3MPOBaHMSA AManasoHa LeH Ha ToBapbl, paboTbl U YCRyrM Ha OCHOBE MHOroakToOpHbIX Mogenen u
MOZEeNen BPEMEHHbIX PSA0B
YMeTb: BbIOMpaTb U MPUMEHATb COOTBETCTBYHOLLIME MEeToAbl MNPOrHO3MPOBAHMA 3aTpaT Mpu onpedeneHun LeH U
(POPMMPOBAHMM LIEHOBOWM MONIUTUKM NPEANPUATUS
BnapeTb: coBpeMeHHbIMU MHOPMAaLMOHHBIMU TEXHOMOMMSIMW, NakeTaMu NPUKNaAHbIX NPOrpamMmm NPOrHO3NPOBaHUS

MK-9: CnocobeH chopMMpoBaTh BO3MOXHbIE peLleHUss Ha OCHOBe pa3paboTaHHbIX ANA HUX LereBbIX NokasaTenen ¢
y4YeTOM MapKeTUHrOBOW NOMIUTUKU NPeanpuaTusi

3HaTb: MeToabI OKOHOMETPUKU NpUMeHAaeMble Ona pelleHna 3agad B obractn MeHeKMeHTa u MapKeTuHra
YmeTb: aHannuanpoBaTb N MHTepNpeTnpoBaTb NONy4eHHble pe3ynbTaTbl MPOrHO3HbIX pac4eToB

Bnapetb: HaBblkaMM MNOCTaHOBKU SKOHOMeTpMHeCKOVI 3ajayn; HaBblkaMW TEXHOOrMYeCcKown 06p360TKVI n aHanusa
pe3ynbTaTtoB nccnenoBaHUi; HaBblkamu NOCTPOEHNA SKOHOMETPUYECKNX mMogenen




3 PE3YJIbTATblI OBYYEHUA MO AUCLUMITNHE

HavmeHoBaHWe u cogepxkaHue pasaernos,
TEM U Y4EOHbIX 3aHATUIA

CemecTp
(kypc gns 3A0)

KoHTakTHas

paboTta

Jlek.
(4acbl)
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CP
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MHHoBAaL.

dopMbl
3aHATUI

dopma
TeKyLLero
KOHTpOns

Pasgen 1. lNapHasa koppenauusa n perpeccust

Tema 1. KoppensiunMoHHbIN aHanums.
DyHKLMOHanNbHasa U ctTaTucTu4eckas
3aBNCUMOCTb. YCIOBHbIN 3aKOH
pacnpegeneHus n ycrioBHoe
MaTemaTtumyeckoe oxumgaHne. OCHOBHble
3aayun KoppensLMOHHO-PErPECCUOHHOIO
aHanmaa. NokasaTenu koppenaunm:
KOBapuauus, napHbIn koaduumneHT
Koppensiumun, KoppensiuMoHHOE OTHOLLEHNE,
KoabduumeHT geTepmuHaumn. Nposepka
CTaTUCTMYECKOW 3HAYNMMOCTU KoapdumLmeHTa
KOppensaumm ¢ NoMOoLLbI KpUTepus
CrbilogeHTa. NpumeHeHne nporpammebl MS
Excel gns npoBeaeHNs 3kKOHOMETPUYECKNX
pac4yeToB.

BbluncneHme BbIOOPOYHOro koadduumneHTa
KOppensiLmm n npoBepka ero CtaTucTuYecKom
3HAYUMOCTM C MOMOLLIbIO CTAaTUCTUYECKOM
dyHkumn KOPPEJI() B cucteme Excel.

Tewma 2. lMapHas nuHeriHasa perpeccusi.
Knaccuyeckast Mogens perpecCroHHOro
aHanu3a. OCHOBHble NpeanonoXeHns
knaccuyeckon mogenu. OueHka napameTpoB
perpeccuun. Metoa HavMeHbLUNX KBagpaToB
(MHK). CBowcTtBa oueHok MHK
(HecMmeLLLeHHOCTb, COCTOATENBHOCTb,
ahhekTUBHOCTL). HecmelL,eHHas oLeHka
ocTtaTtoyHou aucnepcuun. MNposepka
CTaTUCTUYECKON 3HAYMMOCTU OLEHOK
napameTpoB ypaBHEHUS perpeccum no
kKputepuio CTblogeHTa.

MpakTnyeckoe 3aHaTre. MNonydyeHre oLeHok
napameTpoB perpeccun MeTogom
HanMeHbLUMX KBaApaToB U MpoBepKa Ux
3HauumocTu no kputeputo CTelogeHTa ¢
MOMOLLIbIO CTaTUCTMYECKOM DYHKLUK
NMMHENH() B cucteme MS Excel n B
nporpamme SPSS.

Tema 3. Vicnonb3oBaHne perpeccroHHON
mMogenun ans nporHosa. fucnepcusi owmbkm
nporHosa. floBeputerbHble NHTEpBans!
NporHo3a Ha OCHOBE NapHOW NMUHENHON
perpeccuu.

[MporHo3npoBaHMe 3KOHOMMUYECKUX
nokasaTternew Ha OCHOBE pPerpeccUoHHON
MOZEeNn 1 OueHKa gucnepcmmn ownbok
nporHosa B nporpamme STATISTICA n MS
Excel.
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Tema 4. lNokasaTenu ka4yecTBa perpeccuu.
lMoHATne 0 AncnNepcroHHOM aHanumse.
lMpoBepka 3HAYNMMOCTV YypaBHEHUSI perpeccum
no kputeputo duiiepa. MNMokasatenu kayectea
perpeccuu: K03 MULUMEHT AeTepMUHaLUN,
cpeaHss owmrbka annpokcMMaLmm.

lMpoBepKa 3HAYMMOCTV YpPaBHEHUSI perpeccum
no kputepuio dPuiiepa c NPUMEHEHNEM
nporpammbl MS Excel (ctaTuctudeckas
byHkumna NTMHENH)

Pasgen 2. MHoXecTBeHHas perpeccus

Tema 5. MHOXeCTBEHHas NMMHEeNHasn
perpeccusi. MaTematnyeckas mogernb
MHOXXECTBEHHOWN NMMHENHOWN perpeccum.
OueHka napamMeTpoB MHOXECTBEHHOM
NIMHENHOWN perpeccum no meToay
HanmeHbLINX KBagpaToB. [NpoBepka
3HaYUMOCTU MHOXXECTBEHHOMN NIMHENHOWN
perpeccuu no kputepuio Puwepa. Nposepka
CTaTUCTMYECKOW 3HAYMMOCTUN OLLEHOK
KO3(PhULIMEHTOB perpeccmmn npu NOMoLLn
KOMMbIOTEpHOM nNporpammel MS Excel.
MpakTuyeckoe 3aHsTUE. OLEeHKa NnapaMeTpoB
MHOXECTBEHHOWN NMHENHOW perpeccunm un
npoBepKa UX CTaTUCTUYECKON 3HAYUMOCTH NO
Kputepuio CTblogeHTa ¢ NPUMEHEHNEM
nporpammbl MS Excel n R.

Tema 6. PerpeccuoHHble mogenu c
nepemMeHHoOn CTPYKTYpou ((PUKTMBHbIE
nepemMeHHble). PerpeccroHHble moaenu ¢
nepemMeHHON CTPYKTYpou. Vicnons3osaHune
PUKTUBHBIX NMepeMeHHbIX. NpuMmeHeHne
nporpammbl STATISTICA ans
SKOHOMETPUYECKOro MoAeNnpoBaHus.
lMocTpoeHne maTeMaTU4eCcknx Mmogenen
perpeccumn ¢ PUKTUBHBLIMU NEPEMEHHBIMU C
npumeHeHnem nporpammel STATISTICA.

Tema 7. HenvHelHble Mopenu perpeccuu.
HenvHenHble Mopenu perpeccum u  uUXx
nuHeapwu3sauus. Npumepsbl UCNONb30BaHUSA
MHOXECTBEHHOW perpeccumn rnpu peLueHum
3KOHOMETpUYeckux 3agad. NpumeHeHve
nporpamMmmbl SPSS ona SKOHOMETPUYECKOro
MOAenMpOoBaHus.

JInHeapusauma HeNMHENHbIX MOaenen
perpeccuun ¢ NOMOLLBIO NorapudMmnpoBaHns
C NpUMeHeHneM nporpammel SPSS.

Tema 8. O006LLUEHHBIN MeTo4 HaUMEHbLUNX
kBagpaToB. MoHATNE rOMOCKEAaCTUYHOCTH,
reTepoCckeJacTUYHOCTU K Koppensaumm
ocTaTkoB. JIMHeNHble perpeccuoHHble
MOZENN C reTepockefacTUYHbIMU U
aBTOKOPPENUMPOBaHHbLIMU OCTaTKaMM.
OO00b6LLEeHHbIN MeTo[, HaUMEeHbLUNX
kBagpatoB (OMHK).

MpoBepka rmnoTesbl 0 rOMOCKe4ACTUYHOCTH
ocTaTKoB no kputeputo Monbadensaa-
KBaHATa NOMOLLbIO CTAaTUCTUYECKOM (DYHKLINK
OTECT () B nporpamme MS Excel.

Pasgen 3. Cuctembl 04HOBPEMEHHbIX
(B3anmMocCBsA3aHHbIX) SKOHOMETPUYECKNX
ypaBHeHWI

10 mn
10 nn
10 mn
10 mn
10 mn




Tema 9. CncteMbl  HE3aBUCHMMBIX U
B3aMMOCBSI3aHHbIX 3KOHOMETPUYECKUX
ypaBHeHun. Cuctema He3aBUCUMBbIX
ypaBHeHuin. Cuctema B3anMOoCBSA3aHHbIX
(0AHOBpPEMEHHBIX) . QHOOrEHHbIE U
3K30reHHble nepeMeHHble. Cructema
PEKYPCUBHBIX YPaBHEHWIA.

CocTtaBneHune cncTeMbl O4HOBPEMEHHbIX
YpaBHEHUN Ans peLleHns 9KOHOMUYECKUX
3agad.

Tema 10. OueHka napamMeTpoB CUCTEMDI
B3aUMOCBSI3aHHbIX 3KOHOMETPUYECKMX
ypaBHeHun. CTpyKTypHas u npvBegeHHas
dopMbl IKOHOMETPUYECKON MoLenn. YCrnoBus
naeHTndmkaummn.

lMpoBepka ycnoBus naeHTMUKaLum
9KOHOMETPUYECKUX YPaBHEHUN C
NCMNOMb30BaHNEM KOMMbIOTEPHOW NpOrpammbl
B cucteme MS Excel

Pasgen 4. BpemeHHble psigbl B
3KOHOMMYECKUX UCCIeaoBaHNAX

Tema 11. XapakTepucTukm BpPEMEHHbIX
psgoB. TpeHaoBas, uMknMyeckas, cnyvyamnHas
KOMMOHEHTbI MPWU MOCTPOEHUM MOLENEN.
MeToabl BblaeneHns TpeHaa: CrnaxuweaHue u
BblpaBHMBaHWE. AHanNUTN4eckoe
BblpaBHMBAHWNE C NOMOLLLIO MMHENHON
MOJenu, MHOIrOYNeHoB, 3KCMOHEHTHI,
MOAMPULNPOBAHHON SKCMOHEHThI, KPUBOM
omnepua n noructmdeckon Kpueon. OueHka
napameTpoB YpaBHEHUsI TpeHaa.
MpakTnyeckoe 3aHaTHe. WoeHTudpmkaums
MaTemMaTuU4ecKkux Mogernen ons peanbHbIX
BPEMEHHbIX PSA0B U OLiEHKa NapameTpoB
MOZEenen Ha OCHOBE KOMMbIOTEPHOro 6aHka
MaTemMaTuyeckmx mogenen B Excel n
MaKpOCOB Ha A3blke NPOrpaMMnpoOBaHUS
VBA.

Tema 12. Mogenu cTauuoHapHbIX U
HecTauMOHapPHbIX BPEMEHHbIX pPSOoB, UX
noeHTudukaumsa. Mogenu crtaumoHapHbIX W
HecTauMOHapPHbIX BPEMEHHbIX pPSOOoB, UX
naeHTudukaumsa. AganTuBHble Mogenu.
OKCMNoHeHUManbHoe CriaxmnsaHne n Moaenu
bokca-[xeHKknHca.

MpakTnyeckoe 3aHaTHe. NoeHTudpmkaums
nopsigka B3ATUA pasHOCTEN, nopsaka
aBTOperpeccuun 1 Nopsaka CKonb3swero
cpegHero pearbHbIX BPEMEHHbIX PSAOB Mo
aBTOKOPPENSALMOHHON N YaCTHON
aBTOKOPPENAUNOHHOM PYHKLUUN Ha OCHOBE
KOMMbIOTEPHbIX Nporpamm MS Excel n
MaKpOCOB Ha A3blke NPOrpaMmMmMpOBaHMS
VBA.

Tewma 13. lNpumeHeHne moaenen BpeMeHHbIX
pSOo0B ANg NPOrHO3MPOBaHUS.
ABToKkoppendauua B ocTtaTtkax. Kputepui
[apbuHa-YoTcoHa B oueHke KadecTBa
ypaBHeHUs TpeHaa ¢ NpUMeHeHnem
KOMMblOTEepHOW nporpammMebl MS Excel.
lMpoBepka aBTOKOPPENALUN OCTATKOB MO
Kputepuio [JapbuHa-YoTcoHa Ansa peanbHbIX
BPEMEHHbIX PAAO0B C NPUMEHEHNEM
nporpammbl MS Excel n STATISTICA.

UTtoro B cemecTpe (Ha kypce ansa 3A0)

2 24 mn
26 nn
2 8 mn
2 4 mn
11 nn

12 151




KoHcynbTaumm v NpoMexXyTodyHasa atrectaumna
2,5 6,5
(Ok3ameH)
Bcero koHTakTHas paborta n CP no
AucuMninHe 22,5 1575

4 KYPCOBOE NPOEKTUPOBAHUE

KypcoBoe npoekTupoBaHue y4eBHbIM NraHoOM He NPefyCMOTPEHO

5. ®OHl OLIEHO4YHbIX CPEACTB AN NPOBEAEHUSA NMPOMEXYTOYHOW ATTECTALMU

5.1 OnucaHue nokasartenemu, KputepueB U cCuCtemMbl oLueHnBaHusA pe3ynbTaToB 06y‘-|eHVIiI

5.1.1 NMokasaTtenu oueHUBaHUA

Kon HanmeHoBaHWe oueHo4YHOro
MokasaTenu oueHUBaHWA pe3ynbTaToB 0byyeHus
KoMneTeHunn cpencTtea

ManaraeT meToabl NPOrHO3MPOBaHNS SKOHOMUYECKMX OOBEKTOB  Ha BonpoCk! A1 YCTHOTO
OCHOBE METOA0B IKCTPANoONALMU U MaTEMATUHECKOrO MOAENMPOBAHNS. cobecenoBanus
OcyuecTBnsieT BbIOOP MeTOA0B NPOrHO3MPOBaHUS NOCTOSIHHBIX U

MK-3 nepemMeHHbIX 3aTpaT npeanpusaTus. TecToBbIe BONPOCH!
Mcnonb3yeT coBpeMeHHble MHOPMAaLMOHHbIE TEXHOOMUM NPK
NPOrHO3NPOBaHUN Pa3BUTUS SKOHOMUYECKMX OOBEKTOB , @ Takxke
COOTBETCTBYHOLUME NakeTbl npuknagHbix nporpamm (M), B 4acTHoCTH [paKTKO-OPUEHTUPOBAHHbIE
M MABP (meTogbl aHannsa BpeMeHHbIX PsaoB) sapaHns
O06ocCHOBbIBaeT METOALI, NPUMEHSIEMbIE A5 PELLUEHNSA KOHKPETHbIX Bonpockl gnst ycTHOro
3KOHOMETPUYECKMX 3adad B 06/1acT MapKeTUHIOBbLIX MCCrenoBaHNA. cobecenoBaHug
AHanuanpyeT u MHTEPNPETUPYET MONyYeHHble pe3yrbTaTbl MPOrHO3HbIX

MK-9 pac4eToB TecToBbIE BONPOCHI
CucrtemaTmsnpyeT SKOHOMETpUYECKME 3agayn; CTPOUT M 06OCHOBLIBaET
3KOHOMETPUYECKMe Moaenu, NPMBoOAUT NPUMEPbLI UX NUCMOSb30BaHUS Ha MpaKTUKO-OpUEHTUPOBAHHbIE
npakTuke. 3agaHus

5.1.2 Cuctema n KpuTEpPUN OLlEHUBAHUSA

LWkana oueHnBaHus

Kputepuun oueHnBaHnsa cphopMMpOBaHHOCTU KOMMETEHLNIA

YcTHOoe cobecenoBaHune

MncbmeHHas paboTa

5 (oTnnuHO)

MonHbIR, ncyepnbiBaoLLMIA OTBET, ABHO
AEMOHCTPUPYHOLLMIA rNybokoe NoHMMaHne
npegMeTa u LWWPOKYH 3pyanLmio B
oueHuBaeMon obnactu. Kputnyeckuin,
opvrMHanbHbIN Noaxon K Matepuarny.

4 (xopoLwuo)

OTBeT cTaHAapTHBIN, B LIeSNIoM
KayeCTBEHHbI, OCHOBaH Ha BCex
06sa3aTenbHbIX UCTOYHUKAX MHGOPMaLIMN.
MpucyTcTByOT HEGOMbLUME Npobenbl B
3HAHMSIX UM HECYLLLECTBEHHbIE OLLUNGKM.

3 (yooBneTBOpUTENbLHO)

OTBeT BOCNPOM3BOAUT B OCHOBHOM TOSbKO
NeKUMoHHble MaTepuarnsl, 6e3
camocTosiTeNnbHOM paboThl €
pekoMeHA0BaHHOW NUTepaTypon.
JemMoHCTprpyeT NnoHMaHue npegmeTta B
uenom, 6e3 yrnybnexus B getanu.
MpUCYTCTBYIOT CyLLECTBEHHbIE OLUMOKN MIK
npo6Genbl B 3HAHMSAX MO HEKOTOPLIM TEMaM.

2 (HeyaoBnNEeTBOPUTENBLHO)

HecnocobHocTb 0TBETUTL Ha Bonpoc 6e3
nomoLuy ak3ameHaTopa. HesHaHue
3HaYMTENbHOM YacTW NPUHLMUMNANBHO
BaXKHbIX 31IEMEHTOB ANCLMMITUHBI.
MHorouncneHHble rpybble owmnoku.

5.2 TunoBblie KOHTPOJIbHbI€ 3aA4aHNUA WU UHbIe MaTepuanbl, HeobXxoauMbIe ANA OLEHKU 3HaHUMN, YMeHVIFI,

HaBbIKOB U (UNK) onbiTa AeATeNbHOCTU
5.2.1 MNepeyeHb KOHTPOSbHbLIX BONPOCOB

Ne n/n | DopMynmMpoBKM BONPOCOB




Kypc 3

1 ®yHKUMOHanbLHas 1 cTaTucTMyeckasi 3aBUCUMOCTb. ViccnegoBaHne CTaTUCTUYECKON 3aBUCUMOCTMU.
2 MapHbI KO3 DULMEHT KOppenauumn

3 YacTHbIV k03(hpMUMEHT Koppensaunm

4 MpoBepka 3HaunMmocTn koadhruneHTa kKoppensumn.

5 KoppensaumoHHoe oTHoLeHne, KOadMULMEHT AeTepMUHaLNA

6 MaTtemaTtundeckas moaernb NapHon NUHENHON perpeccum

7 MeTog HaumeHbLLnX kBagpaToB (MHK) B oueHke napameTpoB nNapHOW NUMHENHON perpeccun

8 CBoWicTBa OLEeHOK NapameTpoB NapHOW NMHENHOW perpeccuu, nonyvyeHHbix MHK.

9 lMpoBepka CTaTUCTUYECKON 3HAYNMMOCTN  OLEHOK KO3 (PULIMEHTOB NAPHON NIMHENHON perpeccuu
10 MporHo3 n gucnepcms owmnbKky NPorHo3a Ha OCHOBE NMapHOW NMHENHOW perpeccum

11 lMpoBepka 3HAYMMOCTUN ypaBHEHMS NapHON NIMHEMHOW perpeccun no kputepuo duilepa

12 MokasaTenu kayecTBa NapHOW NUHEHON perpeccun. CpegHsia owmbka annpokcMauum

13 JInHenHast Mogenb MHOXECTBEHHON perpeccun

14 OueHka napameTpoB ypaBHEHMS MHOXECTBEHHOWN perpeccum

15 lMpoBepka kayecTBa MOAEN MHOXECTBEHHOW NTMHENHOW perpeccum

16 Mpobnema MynbTUKONNMHEAPHOCTN PAKTOPOB U METOAbLI 60PLOLI C MYNBLTUKOMNMHEAPHOCThIO

17 JInHenHble perpeccuoHHble MOAENU C NEepeMEHHOW CTPYKTYPOW. PUKTUBHbIE NEpPEeMeHHbIe
18 HenvHenHble mogenu perpeccun K WX JUMHeapusauus

19 0O606LueHHasn NuHenHas moaenb. 'eTepockeaacTUYHOCTb OCTaTKOB

20 Tect Tlonbadenbaa-KBaHaTa NPoOBEPKM rMNOTE3bI O FOMOCKEAACTUYHOCTH

21 CucteMbl He3aBUCUMBbIX Y B3aNMMOCBA3aHHbIX (COBMECTHbIX) YpaBHEHUI

22 [MpoBepka cTaTMCTUYECKOWN 3HAYMMOCTUN OLEHOK KOIhPULMEHTOB perpeccum

23 lMoHATME BpemeHHOro psiaa. ATanbl aHanu3a BPEMEHHbIX PSA0B

24 TpeHaoBas, ce30HHas, UMKIMYeckas 1 criydanHass KOMMOHEHTbl BPEMEHHbIX PSA0B

25 MokazaTtenu AMHaMUKN BpeMEeHHbIX PsSaoB

26 BbligeneHnve TpeHga. CrnaxuvBaHve n BblpaBHMUBaHME

27 AHanuTuyeckoe BbipaBHVMBaHWE BPEMEHHOIO psaa C NOMOLLLI NMHENHOW Modenn

28 CrauunoHapHble BpeMeHHble psAabl. ABTOKOppensauMoHHas yHKUmMSA

29 Mogenu ¢ UMKIMYHOCTBIO pas3BuTUA

30 OwnarHoctnyeckas npoeepka ageksaTtHocTu mogenen. Kputepun [apbuHa-YoTcoHa

31 MeToabl NpOrHO3npoBaHus

32 McToYHUKM ownboK NporHo3npoBaHus

33 OCHOBHbIE BO3MOXHOCTU nporpammbl MS Excel ons 3KOHOMETpUYECKMX pacHeTOB 1 MOLAENUPOBAHUS.
34 OCHOBHbIE BO3MOXHOCTU NporpamMmbl SPSS A51s 3KOHOMETPUYECKMX PacveTOB 1 MOAENUPOBaHUS
35 OcCHOBHble BO3MOXHOCTU nporpammbl STATISTICA gnsi 3KOHOMETPUYECKMX pacHEeTOB 1 MOAENUPOBaHUS

5.2.2 TunoBble TeCTOBbIE 3aAaHUA

1. KoachduumneHT getepmMmHaumum MoxeT NPUHUMAaThL 3HAYEHUS B UHTEpBarne
1)or-1000

2)ot 0001

3) ot 0 go 100

4)ot-1p001

2. Ecnu 3HaveHmne koachduumneHTa KoppensiLmm, BelYMCIIEHHOE AN IMHENHOIO YypaBHEHUS perpeccun y=a+bx+e
paBHoO 1, TO:

1) cBA3b Mexay napameTpamu a u b pyHkuMoHanbHas

2) cBA3b Mexay NepeMeHHbIMU Y 1 X PYHKLMOHarnbHas

3) Benn4yMHa e oKka3bIBaeT CyLLECTBEHHOE BIIUSIHUE HA MEPEMEHHYIO Y

4) cBA3b Mexay NepeMeHHbIMU Y U X OTCYTCTBYET

4. TpeboBaHueM K hakTopaMm (He3aBUCUMbIM NEPEMEHHbIM), BKIMIOYaeMbIM B 3KOHOMETPUYECKYI0 MoAerb
MHOXECTBEHHOW perpeccun, ABnseTcs:

1) oTcyTCcTBME CBA3N MexXay PakTOpOM 1 3aBMCMMONW NEPEMEHHOMN;

2) OTCYTCTBME TECHOW CBA3M Mexay hakTopamu (MynbTUKOMNMHEAPHOCTK)

3) HecyLLleCTBEHHOCTb (DaKTOPOB

4) Leno4ncreHHOCTb 3Ha4YeHUn akTopoB

5. dncnepcus 3HaYeHUn cnyvyanHom KOMMOHEHTbI B IMHENHON perpeccuoHHon mogenn Y=a+@X+¢ 3aBucut ot




HoMepa HabnogeHus. ATo CBUAETENLCTBYET O OCTaTKOB:
1) romockegacTU4HOCTH
2) paBHOMEPHOM pacrnpeneneHnm
3) reTepockeaacTYHOCTH
4) koppensaunm ocTaTKoB

6. MNpw BbinonHeHnn npeanocbinok MHK oueHkn napameTpoB perpeccun obnagatoT CBOMCTBAMMU:
[OCTOBEPHOCTH

COCTOSAATENBHOCTU U CMELLLEHHOCTM

HEeCOCTOATENBHOCTH

HEeCMeLLEHHOCTU, COCTOATENBHOCTU N 3P(PEKTUBHOCTH

~— — ~— ~—

1
2
3
4

8. B Mozenun HeobxoaMMo y4ecTb BrMsIHUE BPEMEHU rofa (3uma, BECHa, NeTo, OCeHb) HA 06beM npopax
MOPOXEHHOro. Toraa konuy4ecTBo MUKTUBHBIX NEPEMEHHBIX, HEOOXOAUMbIX A NPOBEAEHUS aHanNM3a 1 Nony4veHus
OLIEHOK paBHO:

1)1

2)3

3)4

4) 12

9. [Ina BpeMeHHOro psifa U3BeCTHbI XapakTepuctukm ut —cpegHee n o2t — gucnepcus. Ecnu BpemeHHon psg
ABNAETCSH CTaLMOHAPHbIM, TO

1) yt =const

2) ut = o2t

3) ut #const

10. OueHkn napameTpoB NIMHENHOW perpeccum NpeanonoXUTenbHO pacnpegeneHbl no
3aKOHY:

1) HopmanbHomy
2) BuHoMuMansHomy
3) PaBHOMepHOMY
4) MNoka3satenbHOMY

11. HaxoxgeHnne oueHok MHK cBogntcs K pelueHunio cucteml
YpaBHEHWI:

1) HennHenHbIx;

2) OndhdepeHumanbHbix;

3) NHTerpo-anddepeHumnansHbiX;

4) INNnHewHBbIX.

12. MeTog HanmMeHbLINX KBaapPaToOB MPUMEHAETCSA OS:

1) OueHkn napaMeTPOB HENMUHENHbIX YPABHEHWIA perpeccun, KoTopble He MOryT ObITb NPUBEAEHbI K
NVHEHOMY BUay

2) OueHkM napamMeTpoB NNHENHbIX YPaBHEHUI perpeccumn

3) OueHkun KayecTBa NOCTPOEHHOM MOLENM

4) OnpegeneHus Tuna MaTeMaTU4EeCKon 3aBUCMMOCTM

13. O600LEHHbI METOA HAUMEHBLUNX KBAaApaTOB HE UCMONb3yeTcsa Anst Mogenen ¢

ocTaTkamu:
1) FlomockeaaCTYHBIMK U HEKOPPENMPOBAHHBLIMU
2) KoppenvpoBaHHbIMU
3) MeTepockegacTUYHbIMK
4) KoppenvpoBaHHbIMW 1 reTepocke4acTUYHbIMU

14. OCHOBHOW Lienbio NMHeapu3aLun ypaBHeHUs perpeccumn asnseTcs:

1) BO3MOXHOCTb MPYMEHEHNS MeTofa HauMeHbLUUX KBaApaToB AN OLEHKU napameTpoB
2) MNoBbllWeHWe CyLLECTBEHHOCTU CBSA3N MEXAY paccMaTpyBaeMbIMK NpU3HakamMmm

3) YnyuweHune kayectBa Mmogenm

4) MNony4yeHne HOBbIX HENMHENHBIX 3aBUCUMOCTEN

15. ns TO4YHO MAEHTUOULMPYEMON CUCTEMbI SKOHOMETPUYECKUX YPaBHEHUI NCMOMb3yeTcs
1) OByxwaroBbli MeTO4 HAaMMEHbLUMX KBagpaToB

2) KocBeHHbI METOA HaMMEHbLUMX KBafpaToB

3) O606LLEeHHbI MeTOL, HAaUMEHbBLUNX KBagpaToB

4) OBblYHbIN METOA, HAaMMEHbLUMX KBagpaToB.

16. ns cBepxmaeHTUMOULMPYEMON CUCTEMbI SKOHOMETPUYECKNX YPaBHEHNA NCMOMb3yeTCs
1) OByxwaroBbli MeTO4 HAaMMEHbLUMX KBagpaToB
2) KocBeHHbI MeTo4 HauMeHbLUNX KBagpaToB



3) O600LLEeHHbIN METOL, HAUMEHBLUMX KBagpaToB
4) O6bIYHbIA MeToL, HaMMEHbLUNX KBAgpaToB.

17. Tlpn aBTOKOPpPENALUM OCTATKOB UCMONb3YyeTCs
1) AByxwaroBbii METO4 HaUMEHbLLUX KBaapaToB

2) KocBeHHbI MeTOA4 HauMeHbLUNX KBagpaToB

3) O606LLEeHHbIN MeTo, HaMMEHbLUNX KBagpaToB

4) O6bIYHbBIM METOA HaUMEHbLUNX KBagpaToB

18. Kakve nporpaMMHble cpeficTBa NPUMEHSIIOTCS 4151 3KOHOMETPUYECKMX pacHeTOB U MOAENUPOBaHNA?
1) MS Excel

2) SPSS

3) STATISTICA

4)R

19. Statistical Package for the Social Sciences — ato:

1) kKoMNblOTEPHasA NporpaMmmMa Ans crtaTmcTudeckon o06paboTkM AaHHBIX, OAMH U3 NNAEPOB PbIHKA
B 06nacT KOMMEpPYECKNX CTaTUCTUYECKMX NPOAYKTOB, NpeAHa3Ha4YeHHbIX Ans NpoBeAeHUs
NPUKNagHbIX UCCReAoBaHUn B OBLLECTBEHHbIX HayKax.

2) KOMMNbIOTEPHASA NporpamMmma AN aHanv3a nepBuUYHON MHpopmaumm

3) NporHo3mpoBaHMe 3KOHOMUYECKNX SABMEHNI

4) A3bIK MPOrpaMMUPOBaHMNS Afsi cTaTucTudeckon obpaboTku aa

5.2.3 TunoBble NPaKTUKO-OPUEHTUPOBAHHbIE 3aJaHNA (3agaym, Kerchbl)

1. Mo gaHHBIM 0 3apnnaTte u NPOXUTOYHOM MMHMMYMe No 12 pernoHam (Tabnuua) paccuntaTtb BbIGOPOYHbIN
KO3 PULMEHT KOPPENALUN U NPOBEPUTL E€r0 CTAaTUCTUYECKYIO 3HAYNUMOCTb.

2. Mo paHHbIM Tabnuubl paccunTaTb OUEHKN kKoadhduumneHToB perpeccun al n al Nno MeToay HanMeHbLUNX
KBagpaToB.

3. CocTaBuUTb MPOrHO3 3HaAYEHNs NokasaTens no nonyyYeHHon perpeccum npu xI=200 1 HaWTK OLLEHKY AMcnepcum
OLUMOKM NPOrHo3a.

4. MNMpoBepnTb 3HAYMMOCTb YpaBHEHUS perpeccuu B LLeNoM no kputepuo duepa

5. Mpn nocTpoeHn ypaBHEHNS MHOXXECTBEHHOW NIMHENHOWN perpeccumn cnegyet naberaTb
MYNbTUKOMMMHEAPHOCTN HE3aBUCUMbIX NepPeEMEHHbIX ((akTOpOB), ANs YEro UCKMYaTh KaKOW-TO OAWH N3 TECHO
KOppenupoBaHHbIX nokasartenein. Mpu kakoMm MUHUMaNbHOM KOS MULIMEHTE KOPPENsaLUuM MeXay He3aBUCUMbIMU
nepeMeHHbIMU (N0 MOAYM0) UMEET MECTO MYNbTUKIIIMHEAPHOCTL?

6. Heobxoammo nccnenosatb 3aBUCUMMOCTb MeXAy pe3yribTaTaMyn MUCbMEHHbBIX BCTYMUTENbHbBIX U KYPCOBbIX
3K3aMeHOB No Matematuke. [lonyyeHbl cnegyoLwmne AaHHbIe O YACE PEeLLEHHbIX 3a4a4 Ha BCTYNUTENbHbIX 3k3aMeHax X
(3apgaHue — 10 3agay) 1 KypcoBbIX 3k3ameHax Y (3agaHue — 7 3agad) 12 CTyAeHTOB, a Takke pacnpeaerneHme aTnx
CTYLEHTOB No hakTopy «non» (tTabnuua).

MoCcTpOnTb NMMHENHYIO PErPECCUOHHYI0 Mogernb Y No X ¢ UCnofnb3oBaHMEM (OUKTUBHOW NepeMeHHOM No akTopy
«nony». [insi ee yyeta BBECTU B PErPECCUOHHYIO MOAENb (DUKTUBHYIO BUHAPHYIO NepeMeHHY0 Z.

7. llnHeapusoBaTb Moernb

8. To gaHHbIM N=150 Habn4eHUN 0 goxoae nHameugyyma Y, ypoBHe ero obpasoBaHusa X1 n Bo3pacte X2
BbIICHUTb, MOXHO I cYNTaTb Ha ypoBHe 3HauyMMmocTh a=0,05 nMHenHy perpeccnoHHyto mogenb Y no X1 n X2
roMOCKe4aCTU4YHOMN.

9. MpuBeCTn CTPYKTYPHYIO OOPMY CUCTEMbI OOQHOBPEMEHHbIX (B3aMOCBS3aHHbIX) YPaBHEHUIN K NPUBEAEHHON U
HaWTW COOTBETCTBUE MeXAy KoadhdUUMeHTaMn CTPYKTYPHOW 1 NpuBeaeHHOW hopMaMu MOAenu

10. OnucaTb guHaMuKy Aobbium yrns B AHMMuM 3a pag net (Tabrn.) NMMHERHOM 3aBUCMMOCTBHO.

11. Hantu oueHky ancnepcum owmobKkM NporHosa

12. PyKOBOACTBO MexXAyHapOA4HOW KOMMaHWU MPUHAMO peLleHne 0 BBe4EHUM HOBOro B1Aa yCnyr no LeHOBOMY
CTMMYIMPOBaHMIO. AHaNU3MpyeTCa 3aBUCUMOCTb BbIPYYKM NPOAaX B MOMEHT CTUMYNMPOBaHMWSA OT 3aTpart Ha
cTumynupoBaHue. TpebyeTcsa paccuntaTb NIMHENHbIN KO3 MULNEHT KOPPEnaLnK, YCTAaHOBUTb NapaMeTpbl ypaBHEHUS
npv NOMOLLM KOMMbIOTEPHON Nporpammel MS Excel.

Ne 3aTpaTbl Ha cTUMynMpoBaHue, Teic. gonn. (X) Belpyyka oT npogax Teic. gonn., (Y)

134 26,2
21,8 17,8
34,6 31,3

423 23,1



531 27,5

65,5 36
70,7 14,1
83 22,3
92,6 19,6
104,3 31,3

13. TpebyeTtca paccumTtate 06BEM NoTpebneHns ycnosHoro toeapa A B 2022-m 1 2023-m rogax (NporHos) B
pac4éTte Ha OgHOro noTpebuTens Npy NOMOLLM COBPEMEHHbIX NporpammHblx cpeacts (STATISTICA, Excel), ncnonb3sys
(baKTMYeCcKMe faHHble 0 NOTPeOneHnn 3a ceMb NET, KOTOpbIE NpMBEAEHLI BO BTOPOM cTonbue Tabnumubl. MpoeecTtu
aHanuTn4eckoe 1 rpadudeckoe pelleHne 3agayn.

logyt

20156,51
2016 6,6 2
20176,83
20187,14
20197,25
20207,36
2021757

5.3 MeTognyeckue maTepuansl, onpegensiowme npoueaypbl oLueHUBaHUSA 3HaHUI, YyMeHUI, BnagaeHui (HaBbIKOB
M (MUNM) NpPaKTUYEeCKOro onbiTa AeATEeNbHOCTH)

5.3.1 YcnoBus gonycka oby4arowlerocs K NpoMexXyTo4yHoOM aTtrecTaLum M NnopAaaok NMMKBUAaLUn akageMmnyeckomn
3a40/MKEHHOCTU

MpoBeaeHe NPoOMEXYTOYHON aTTeCTaLMN PErfamMeHTUPOBAHO JTIOKalNbHbIM HOPMaTUBHLIM akTtoM CI6rYMNTa
«[lMonoxeHne 0 NPOBEAEHNM TEKYLLETO KOHTPOIIS YCNEBAEMOCTU 1 NMPOMEXYTOYHOM aTTecTaumnm oby4varoLwmxca»

5.3.2 ®opma npoBeaeHUsi MPOMEXYTOYHOM aTTecTauum No AMcUMnnHe

YcTHas + MucbMeHHasda KomnbloTepHoe TecTupoBaHue UHas

5.3.3 Ocob6eHHOCTU NpoBeAEHUA NPOMEXYTOYHOM aTTecTauum nNo gUcCuunimHe
Ok3aMeH npuHumaeTcs no Gunetam. Bpemsi Ha NoaroToBKy k OTBETY COCTaBnseT He Gonee 45 MUH.

6. YYEBHO-METOOMYECKOE U UH®OPMALIMOHHOE OBECNEYEHUE OANCLUUNIIUHBI
6.1 YyebHasa nutepartypa

ABTOp 3arnasue | MN3paTenbcTBO | [op n3paHua | Ccblinka
6.1.1 OcHoBHas y4ye6GHas nuTepaTypa
Opnos, A. U. OKoHOMETpUKa Mockea, CapaTos: http://www.iprbooksh
VHTepHeT-YHBepcUTeT op.ru/89481.html
MHopmaunoHHbIX 2020

TexHonorun (MHTYUT),
An MNun Ap Meauna

Axkosnesa, A. B. OKoHOMETpUKa . http://www.iprbooksh
CapartoB: HayuHas kHura 2019 0p.ru/81090. htm|

Kpemep, H. W., MNyTko, |[3koHOMeTpuKa http://www.iprbooksh

B. A., Kpemep, H. LL. Mocksa: FOHUTU-OAHA 2017 op.ru/71071.html

6.1.2 [lononHuTenbHasa y4yebHas nutepatypa

Epwosa, H. A, CoBpeMeHHas 3KoHOMeTpuka ) N http://www.iprbooksh

Masnos, C. H. Mocksa: POCC””CK,W' op.ru/78311.html

rocyapCcTBEHHbIN 2018

YHVUBEpPCUTET NpaBoCyaus




MBueHko, 0. C. OkoHOMeTpuKa CapartoB: By3osckoe 2018 http://www.iprbooksh
obpasoBaHue op.ru/73609.html

Poxkos, N. M., OKoHOMeTpuKa Mocksa: M3gaTenbckuii 2018 http://www.iprbooksh

IlapnoHosa, W. A. Oom MUCnC op.ru/84429.html

6.2 NepeyveHb NpodeccnoHanbHbIX 6a3 AaHHbLIX U MH(OPMALMOHHO-CNPABO4YHbIX CUCTEM

1. WHdopmaumoHHasa cuctema «EgnMHOe okHO gocTyna k obpasoBaTenbHbIM pecypcam» [QneKTPOHHbI
pecypc]. URL: http://window.edu.ru/)

2. OneKkTpoHHO-6ubnmoTeyHasa cuctema IPRbooks: http://www.iprbookshop.ru
3. OnekTpoHHasa 6ubnuoteka yd4ebHbix naganuni CMEryrTa: http://publish.sutd.ru

6.3 NepeyveHb NULEH3NOHHOIO U CBOOGOAHO pacnpoCTPaHAeMOoro NporpamMmmHoro oéecnevyeHus

Microsoft Windows

Mathcad Education — University Edition Term

MicrosoftOfficeProfessional

MATLAB

6.4 OnncaHme maTepmanbHO-TEXHMYECKOMN 6a3bl, HEOOXoAMMOW ANA ocyllecTBIeHMA o6pa3oBaTeNibHOro
npouecca no AucumnnuHe

Ayautopus OcHalleHne

MynbTuMeauiiHoe obopyaoBaHue, crneumann3npoBaHHas Mebenb, Aocka
JlekumoHHas Y A PYA H P A
ayautopus

YyebHasa aygutopus

CI'IeLI,I/laJ'II/I3VIpOBaHHaF| mebenb, gocka

KomnbtoTepHbIn knacc

MynbTumeguinHoe ob6opyaoBaHue, KOMMbIOTEPHAs TEXHMKE C BO3MOXHOCTbLIO MOAKIMYEHUS K

cet «MHTepHeT» 1 obecneyeHnem JOCTyNa B SMEKTPOHHYO MH(OPMAaLMOHHO-
obpaszoBaTenbHyto cpeqy
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