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1. OOue cBeaeHus 0 JUCHUILIMHE (MOTYJIE).

[enssMu OCBOCHUS AUCIIUTUIUHBI SIBIISIOTCS:

- U3y4YCHUE COBPEMEHHBIX METOJIOB SKOHOMETPUUECKOTO MOJECIUPOBAHUS;

- OBJIaJICHHE HABBIKAMU UCIIOJIb30BaHUsI CTATUCTUYECKOTO MHCTPYMEHTAapPHs
C LEJIBIO PEIICHHS YdKOHOMUYECKUX U YIIPABICHUECKUX 3a/1a4;

- pa3BUTh KPUTHUYECKOE MBIIUIEHUE U TOBBICUTh OOUIMH YpPOBEHBb
AHATUTHUYECKOU KYJIbTYPHI.

3ajmayaMy OCBOEHUS AUCIUIUIMHBI SIBIISIETCS:

- (opmupoBaHue y o0OydyalmMUXCAd TMPEACTABICHUS O MHOroo0pa3uu
COBPEMEHHBIX MOAX0JI0B SKOHOMETPUUECKOTO MOACITUPOBAHUS;

- HAay4YuTh NMOHUMAHHMIO M HCIOJIb30BAHUIO MATEMATHYECKOIO $3bIKa, Ha
KOTOPOM MPUHSTO OMUCHIBATH COBPEMEHHBIE IKOHOMETPUUYECKUE METO/IbI,

- TNPUBUTH KPUTUYECKUU MOJXOJ] TpPH OTOOpE MHCTPYMEHTOB aHalIM3a U
OCO3HaHWE HEOOXOAMMOCTH TINATEIBHOTO TECTUPOBAHMSI CTATUCTHUYECKOM
aJIEKBaTHOCTH IMOJIy4a€MbIX MOJIEIIEH;

- Pa3BUTH HABBIKH COJEPKATEIBbHON UHTEPIPETALIMN PE3YIIBTATOB.

2. IlnanupyemMble pe3ynbTaThl 00YUeHHS 110 AUCHUTUTHHE (MOJTYJIIO).

[lepeyenr GopMHUpyeMBIX pe3yJbTaTOB OCBOCHHSI  0Opa3oBaTEILHOM
porpamMmbl (KOMIIETEHIIU) B pe3ysibTaTe 00yUeHHUS 10 AUCIUILUIUHE (MOIYIIIO):

OIIK-3 - CnocobeH ocymecTBIATh cOOp, 00pabOTKy W aHalu3 JaHHBIX,
HEOOXOAMMBIX A PEIIeHUS TPo(EeCCHOHATBHBIX 3a/lad C HCIOJIb30BAHHEM
COBPEMEHHOTO HHCTPYMEHTAPHS;

OIIK-4 - CroocobeH WHCMOIB30BaTh COBPEMEHHbIE WH(MOPMAIIMOHHbBIE
TEXHOJIOTUU U TTPOTPAMMHBIE CPECTBA IIPU PEIICHUH MPOo(heCcCHOHATBHBIX 3a/1a4.

OOGyueHue 1o JUCUUILUIMHE (MOAYJIIO) MPEANOJaraeT, YTo Mo €ro pe3yJibTaram
oOyyaromuiicst Oyer:

3Harth:

- TEOPETHUYECKHE OCHOBBI 3IKOHOMETPUYECKOIO MOJAEIUPOBAHUSA, BHJIBI
SKOHOMUYECKHUX JIAHHBIX;

- METONbl UACHTHU(PUKAIMK aHOMAJBHBIX HaOMoneHu (BHIOPOCOB) B
SKOHOMUYECKHUX JIAHHBIX;

- TPEAINIOCBUIKM IPUMEHEHUsS KIIACCUYECKOW JIMHEMHOW pPEerpecCUOHHOMN
vozaenu (KJIPM) u mocnenctBusi ux HapyueHusi (FeTepoCKelacTUYHOCTD,
ABTOKOPPEISALUS, MYJIbTUKOJTMHEAPHOCTD);



- CBOMCTBAa OCHOBHBIX CTAaTHUCTHUYECKUX pacmpeiesneHuil (Bkiroyas
pacrnipenenenue ?2, t-pacnpenenenue CterogeHTta u F-pacnpenenenue durepa-
Caenekopa), MPUMEHSEMBIX ISl IPOBEPKH YKOHOMETPUUECKUX TUITOTE3;

- METOJIbl TOYEYHOTO W HMHTEPBAJIBLHOIO IPOTHO3UPOBAHUS COIHUAIBHO-
AKOHOMHUYECKHX MMOKA3aTEIEH HA OCHOBE IMMOCTPOCHHBIX MOJIENEH;

- COBPEMEHHBIC MPOrPaMMHBIE CPEJCTBA IKOHOMETPUUYECKOTO aHalu3a Hu
O0COOEHHOCTH MX TPUMEHEHUS;

- OCHOBHBIC aJITOPUTMBI U YHKIIUU TPOTPAMMHBIX CPEJICTB JTs OICHUBAHUS
PErpecCHOHHBIX MO/IeIeH, TPOBEPKU TUIIOTE3 M MPOTHO3UPOBAHHS;

- OCHOBHBIE  METOABI  OLICHWBAaHUS  HEU3BECTHBIX  ITapaMeTpPOB
SKOHOMETPUUECKUX MOJICIICH;

- METOJbl MPOBEPKU CTATUCTHUUYECKUX TMIIOTE3 O MapaMeTpax MOCTPOCHHBIX
MOJICIICH;

- OCHOBHBIE METO/bl TUATHOCTUKU (TTPOBEPKU KAYECTBA) SIKOHOMETPUUECKUX
MOJENEN.

Ymersb:

- OCYIECTBIIATH COOp, CHUCTEMATU3AIMIO M TEPBUUHYIO 00pabOTKy
OMIIUPUYECKUX  JIAHHBIX,  HEOOXOAMMBIX  JJII  PEIICHUS  KOHKPETHBIX
npodeCCUOHANIBHBIX 33]1a4;

- CTPOUTH chnenupUKAIUA JTUHEUHBIX U HEIUHEHHBIX SKOHOMETPUYECKUX
MOJIEJIEN, aICKBATHO OMKCHIBAIOIINX UCCIIEAYEMbIE SKOHOMUYECKHUE MPOLIECCHI;

- TPOBOJUTHh CTATUCTUYECKYIO OLICHKY MapaMeTPOB MOJEIU U MPOBEPKY €€
aJIEKBaTHOCTH C TTOMOIIbIO COOTBETCTBYIOIIUX KPUTEPUEB;

- BBIABJLITh HapyweHus npeanocbuiok MHK v npumensaTte meToasl ux
yCTpaHEHUS;

- HCTOJB30BaTh CHEIHAIM3UPOBAHHOE MPOTpaMMHOE oOOecreueHue s
MPOBEACHUS YIKOHOMETPUUECKUX PACUETOB U BU3YAIN3AIUU PE3YJIHTATOB;

-  HCHOJb30BaTh SKOHOMETPUYECKHE MOAEIU IS NPOTHO3UPOBAHUS
KJIFOYEBBIX UHAUKATOPOB JACATEIBHOCTA OPraHU3alINHY;

- COJEPKATEIIbHO WHTEPIPETUPOBATh PE3YyJIbTaThl 3KOHOMETPUYECKOTO U
JUHEHHOTO MOJICTTUPOBAHUS /111 00OOCHOBAHUS YIPABJICHUECKUX PEIICHHI;

- TpUMEHSATh  (QPYHKIMU TNPOTPAMMHBIX  CPEACTB  JUISI  IIPOBEPKH
CTATUCTUYECKUX THUMOTE3, pacuéra KOI(P(GUIIMEHTOB M IUATHOCTUKH KadyecTBa
MOJICTICH;

- OCYHICCTBJISITb BU3YyaJIM3alMI0 HWCXOAHBIX JaHHBIX W PE3yJIbTaTOB
MojenupoBaHusl (rpadKd OCTATKOB, KOPPEJSIIMOHHBIC MOJISA, JOBEPUTEIIHHBIC
WHTEpBaJIbI TPOTHO30B) cpencTBamu BeiOpanHoro [10.

Baaners:



- HABBIKAMH IPOBEPKH CTATUCTHYECKUX THUIIOTE3 O B3aUMOCBS3SIX MEKIY
SKOHOMHMYECKUMU MEPEMEHHBIMU;

- COBPEMEHHBIM CHEIHAIU3UPOBAHHBIM MPOTrPAMMHBIM OOECIIEUEHHEM U
UHCTPYMEHTAapUEM i 3KOHOMETPUYECKOr0 aHajiu3a U 00pabOTKM MacCHBOB
JTAHHBIX;

- METOAOJIOTHEW TMOCTPOCHUS MPOTHO30B PA3BUTUA SKOHOMHUYECKHX
IIPOLIECCOB;

- HaBbIKAMU BepU(PHUKAIMA U OINEHKH aJCKBATHOCTH SKOHOMHKO-
MaTeMaTHYECKUX MOJEIEN PEATbHBIM AMITUPUUECKUM JAHHBIM;

- HaBbIKaMU IIPEACTABIICHUS U 000CHOBaHUS pE3yIbTaTOB
SKOHOMETPUUYECKOr0 aHaiu3a B  (opme, NPUTOJAHONM ISl  TPUHATHS
YIIPABJIEHYECKUX PEUICHUM;

- HABBIKAMH YKOHOMETPUUYECKOTO UCCIIEAOBAHUS;

- HaBbIKaMU 00pa0OTKU peaibHbIX CTATUCTUYECKUX JTAHHBIX;

- HABBIKAMH MTOCTPOEHUS U JUATHOCTUKH YKOHOMETPUYECKUX MOJEIEH;

- HaBbIKAMU MHTEPIIPETALMHA OCHOBHBIX PE3YJIbTATOB OLEHKN MOJIEIIEH;

- HaBBIKAMU IPUMEHEHHUS CTAaTUCTHUYECKUX MAKETOB U IOCTPOECHHUS U
JAATHOCTUKHU YKOHOMETPUYECKUX MOJEIEH.

3. O0beM AUCIUTLIUHBI (MOIYJIs).
3.1. O0mias TpyI0eMKOCTb JUCHMUILUTMHBI (MOTYJIS).

OO6mast TPyJIOEMKOCTh AUCIHUILIUHBI (Moaynsi) coctaBisier 5 3.e. (180
aKaJeMHYeCKuX Jaca(oB).

3.2. O6bem guctuIUIMHBL (MOAYJsl) B (QopMe KOHTAKTHOM pabOThI
oOydJarommxcss ¢  MENarorM4eCKUMH  padOTHUKaAMU U (WIKM)  JIHUIAMH,
MPUBJICKAEMBIMHU K peaju3aiui 00pa3oBaTeIbHON MPOTPaMMBbl Ha MHBIX YCIOBUSX,
IIPU MIPOBEJICHUHN yUEeOHBIX 3aHITHI:

KomnuectBo yacos

Tun yueOHBIX 3aHATHI
Bcero | Cemectp Ne$

KonrtaktHas paboTa mpu IpoBeIeHIH YUeOHBIX 3aHATHH (BCETO): 80 80
B Tom umncne:

3aHATUA JEKIIMOHHOTO TUIIA 32 32
3aHATHS CEMUHAPCKOTO THUIA 48 48

3.3. O6bemM mucCHUIUIMHBI (MOIYJis) B (OpME CaMOCTOSITENIBHONW pabOThI
oOydJarormuxcsi, a Takke B (opmMe KOHTAKTHOW pabOThl OOydYaIOIMIMXCS C
Mearoru4ecKuMu paboTHUKAMHU | (WJTH) JTUI[AMU, TIPUBJICKAEMBIMH K peaTi3aiiu




o0pa3oBaTeNpbHON MpOrpaMMbl Ha HHBIX YCJIOBHUSX, IpPU  IPOBEICHHUH
IPOMEKYTOUHOM aTTectanmu coctapisieT 100 akagemuyeckux vaca (0B).

3.4. ITpu oOy4eHnu o0 UHAUBUAYATLHOMY Y4€OHOMY IIJIaHY, B TOM YHCIIE IPU
YCKOPEHHOM 00y4YeHUH, 00bEeM TUCITUTIINHBI (MOMYIIS) MOKET OBITh pean30BaH
MOJIHOCTBIO B (DOpME CaMOCTOSITENFHOM pabOThl 00YUaIOUINXCs, a TaKKe B opme
KOHTaKTHOM pabOThl 00y4YarONIUXCsl C MEJarornyeCKuMU pabOTHUKaMU U (WJIN)
JUIaMH, TIPUBJICKAEMBIMH K peanau3aiiuu o0pa3oBaTeIbHON MPOrpaMMbl Ha UHBIX
YCIIOBUSX, TP MPOBEACHUHU MPOMEKYTOUYHOM aTTeCTallUU.

4. ConepxaHue JUCHUTUIAHBI (MOIYJIS).

4.1. 3a"HATHA TEKIIMOHHOTO THUIIA.

/ Temaruka JTEKIIMOHHBIX 3aHATHH / KpaTKOE COJIECpIKaHUE
n/m

1 |[IpeameT 3KOHOMETPHKH.

PaccMarpuBaeMble BOIIPOCHL:

- TeOpeTHYecKas U IKOHOMEeTpU4ecKasi MOJIeIIb;

- ICTOYHMKH JAHHBIX JUIS aHAJIN3a;

- U3MEpUTENbHBIE MIKAJIBI;

- MOJIETIH ¥ METO/bI SKOHOMETPHIECKOTO aHAIN3;

- TUIIBI ¥ BUMBI JAHHBIX HCIIOIBb3YEMbIX B 9KOHOMETPHKE;
- Tambl IIOCTPOCHUS SKOHOMETPHUUIECKOH MOZIETIH.

2 ba3oBrIe TOHITHSA CTAaTHCTUKH.

PaccmarpuBaemble BOIPOCHL:

- TeHepaJIbHasi COBOKYITHOCTb U BBIOODKa;

- crtocoObI 00pabOTKM M BU3YaIN3alliH JaHHBIX;

- HOpMJIBHOE paclpezesieHne U CBI3aHHbIEe C HUM XH-KBaJpaT paclpeieneHue, pacupeneacHus
Croeroenta n @umepa-CHeekopa, UX OCHOBHBIE CBOWMCTBA, KBAHTWIIM pactpesenenus. Jlemma Ouiiepa;
- CTaTUCTUYECKOE OIIEHHBAHMUE;

- BUZIBI M CBOMCTBA CPEAHUX BEJIMYHH, IPABUIIO MaKOPAHTHOCTH CPEIHNUX;

- TOYEYHBIE OLICHKHY;

- IMHEHHOCTh, HECMENIEHHOCTb, 3()()EKTUBHOCTD U COCTOSTEIILHOCTh OIIEHOK;

- CBOHCTBA BHIOOPOYHBIX XapaKTEPUCTHK KaK TOUCUHBIX OLICHOK;

- UHTEepBaJIbHBIE OLIEHKH, TOBEPUTEIbHBIA HHTEPBAII;

- TOBEPHUTEIbHBIM HHTEPBAJI AJISI MATEMAaTHIECKOTO OKUAHNS M CPETHETO KBAIPATHUIECKOTO OTKIOHEHUS
HOPMAaJIHOTO PacIpe/ieNeHus;

- MPOBEPKa CTATUCTHYECKUX TUIIOTES;

- aHOMaJbHbIe HabmroaeHus (BeIOpockr). CTaTHCTHYECKHE KPUTEPUN Ha HATMYKE TPYyOO0il MOTPeHOCTH.
JuarpaMma «sIIMK ¢ ycamu.

3 |DreMeHTHI KOPPEISITMOHHHOTO aHATN3a
PaccmarpuBaembie BOIPOCHI:

- TUIIbI 3aBUCUMOCTEHN CIIy4allHbIX BEJIUYUH;

- KOppeNsLMOHHBIN aHanu3. J[marpaMma paccesiHus;
- (hopma, HampaBICHNE U CHIIa KOPPEIISINNT;

- JIOXKHAsl KOPPEJISILIUS;




TemaTuka JTEKIMOHHBIX 3aHATUHN / KpAaTKOE COJIEpKAHNE

n/m

- BEIOOpOUHBIH K03 (HUIHeHT mapHOit Koppenannu. CBOHCTBAa BEIOOPOYHOI KOBapHALIMN W BEIOOPOYHOTO
ko3¢ ¢unnenra koppeauun. [llkana Yennoxa;
- KOBapHallMOHHAs 1 KOPPEJISILIMOHHAs MaTPHIIBI U UX CBOMCTBA;
- IpOBEpKa 3HAaYMMOCTH KO3 HUIIHEeHTa KOPPEISINY;
- HHTEpBaJIbHas OlleHKa ko3¢ ¢puunenrta koppessiuun. IIpeobpazoBanne dumiepa.

4  |JIuHeiHas perpecCMOHHAs MOJICIb AJIS CITydast OJHON OOBSCHSIONICH TepEMEHHOM.
PaccmaTpuBaemble BOIPOCH:
- MOJIETIb U YPaBHEHHUE perpeccur. [IpuarHbI IpeIonpeaesaionue IPUCYTCTBHS B PETPECCHOHHBIX
MOJIEIISIX CIy4aiiHOTO (haKkTopa (OTKIOHEHHS);
- KpUTEPUH Ka4eCTBa OLICHOK [TapaMETPOB PErPECCHOHHBIX MOJIENEH;
- TeOpeTHYecKasi 1 BBIOOPOYHAsl PErpecCHy JUIsl ClIydasl OHOM epeMEHHOM;
- MeTo/l HauMeHbInux kBaapaToB (MHK) u npyrue merons! onpenenenust ko3 GUIMEHTOB perpeccui;
- cUcTeMa HOPMaJIbHBIX YPAaBHEHUI U ee pelleHue;
- MHK-ouenku napameTpoB napHoii perpeccun. Matepnperanuns koddduimenros perpeccun. Pasubie
crocoOkI 3anucu oneHoK. CBOMCTBa;
- MaTpu4Has (opMa JTHHEHHOH perpecCHOHHON MOJIEIH;
- CTaHAAPTU30BaHHbIE KO3 GUINECHTHI perpeccun. Mozenb perpeccun B CTaHIapTH30BaHHOH (opme;
- YpaBHEHHS B OTKJIOHCHHUSAX;
- mapHas JIMHEHHas perpeccus ¢ HyJeBbIM CBOOOIHBIM WICHOM;
- YpaBHEHME JTUHENHOH perpeccuu X Ha Y.

5 I[I/ICHepCI/IOHHHﬁ ananu3. Iloka3zaTtenu kadyecTBa IMOAT'OHKH PCrpeCCumn
PaccMarpuBaeMble BOIIPOCHL:
- aHaJIM3 BapHaIliH 3aBUCUMOM IIEPEMEHHON B YpaBHEHUH PETPECCHUN;
- BEIOOpOYHBIE OLIEHKH Jucnepcuil. Jlucnepcus Ha OIHy CTEeNeHb CBOOOIbI;
- ko3 ¢unmeHT nerepMuHanuy. IHBapUaHTHOCTH M CBOMCTBA;
- CBA3b KO3 PUIHEHTA JCTEPMHUHAINH ¢ KOY(DOUIIESHTOM KOPPEIIIIHL;
- IPEACTABIICHNE OTKJIOHEHHUS OIIEHKH OT MCTHHHOTO MapameTpa yepe3 ommoku. CBOHCTBA BECOB;
- MmateMaruueckoe oxxunanue u gucnepeuss MHK — ouenox. Hecememennocts MHK-oneHok;
- HecMmemeHHocT MHK-orieHoKk B MaTpiaHO# Gopme;
- KJIacC JIMHEHHBIX OIICHOK;
- pacnpenenenue u koBapuaius MHK-o1eHoK;
- pasnokeHrue CyMMBI KBaJpaTOB OTKIOHEHUN HAOII0JaeMbIX 3HAUCHHI 3aBHCHUMOM TIEpEMEHHOM OT ee
BBIOOPOYHOT'O CPEIHETO;
- CTETIeHb COOTBETCTBHS JINHUU PErPECCHU UMEIOIMMCS JIAHHBIM;
- [I0Ka3aTeu KaueCcTBa IOATOHKY ITIapHOM JIMHENMHOU perpeccuu;
- CBOMCTBA OLICHOK NIapaMeTpoB, mojydeHHbx no MHK.

6 |Kmaccudeckast TuHEiHas perpecCUOHHAS MOJICIh JIJIS CIIydast OJTHON OOBSICHSIOIICH
IIEPEMEHHOM.
PPaccmarpuBaemble BOIPOCHL:
- TeopeMa ["aycca-MapkoBa /1Ji1d mapHO# perpeccuu;
- IPENOI0KEHNE 0 HOPMAJIBHOM pacIpeieIeHuH CIyYaiHOM OMMOKK B paMKaxX KJIACCHYECKOH JTMHEHHON
perpeccun 1 ero CieaCTBHS;
- IOBEPHUTEIbHBIE MHTEPBAJIBI OIIEHOK MMapaMeTPOB U MPOBEpPKa TUIOTE3 00 MX 3HAYUMOCTH (t-TecT);
MpOBEpKa THIOTE3 O KOHKPETHOM 3HaYeHHH KO3 PHUIIMEHTOB PErPECCHH;
- IPOBEPKa I'MITOTE3bI 00 aleKBaTHOCTH ypaBHeHHs perpeccud (F-tect);
- IPOTHO3UPOBAHKE Ha OCHOBE NMApHOH PErpecCHOHHOI MOJIENH;
- IPUJIOKEHNUS] PETPECCHOHHON MO/IEIIH.

7 HpOBepKa BBIITOJTHCHHSA ITPEATIOCHIIOK METO/Jd HAMMCHBIINX KBAAPAaTOB.

PaccmarpuBaemble BOIPOCHI:
- KpUTEPHUH MTPOBEPKH PABEHCTBA MATEMAaTHIECKOTO OXKUIAHNS OCTATOYHON MOCIIE0BATEIEHOCTH HYITIO
Pacnpenenenne CTaTUCTHKHA IPH HOPMAJIBHBIX OCTaTKAX;




/o

TemaTuka JTEKIMOHHBIX 3aHATUHN / KpAaTKOE COJIEpKAHNE

- IPOBEPKA COOTBETCTBUSI PACHIPEICIICHHS OCTATOYHON IOCIEI0BATEIHPHOCTH HOPMAIBHOMY 3aKOHY
pacnpezeneHus. XapakTeprucTuueckast GyHKIHMs 1 MOMEHTBI HOPMaJbHOTO pacnpeaeneHus. Beidopounsie
OLIEHKU acuMMeTpuH U 3kcuecca. Kpurepuit XKapka—bepa. RS-kputepuit HopMupoBaHHOTro pa3maxa.
Kputepuii I[Tupcona u Koamoroposa—CMmupHOBa;

- KpUTEpHil MOBOPOTHBIX TOYEK (ITMKOB) AJIS IPOBEPKH CBOMCTBA CIIy4ailHOCTH psjia OCTaTKOB.

- aBToKoppesinus. [lociaencreus Hannuus aBrokoppensinuu. Kpurepuit lapobuna—Y orcona. Marpuanas
(hopMyITHpPOBKA CTATHCTHKU;

- h-xpurepwmii JlapOuna 1u1st MOzIeel ¢ 1aroBoii 3aBucuMoit nepemennoit. Tect bpoiima—T ondpw.

- BEIPaKEHUE OCTATKOB Yepe3 HCTHHHbIC omMOKH. CBOHCTBA MPOEKTOPA HA OPTOTOHAIBHOE AOIOITHEHHUE.
- onpeieNieHne U (OpMBI TeTepPOCKEJaCTHIHOCTH;

- ocnencTBus rerepockenactTuaHoct 11t MHK-oueHok;

- KPUTEPUH IJIs TPOBEPKH FTOMOCKEIACTUYHOCTH OCTaTOYHOM mocnenoBatensHocTH. Tect [Nonadenna—
Ksanara. Tect ['neitzepa;

- TEOPETUKO-MaTEeMaTHYECKHE OCHOBHI MYJIbTUKOJUIMHEAPHOCTH U €€ BiausgHue Ha oueHku MHK.

Henuneitnbie Moaenu perpeccun

PaccmaTpuBaemble BOTIPOCH:

- perpeccuy HeMHEIHbIE OTHOCHTENHHO BKIIOUCHHBIX B aHAIN3 OOBACHAIONINX EPEMEHHBIX, HO
JMHEHHBIE 110 OLIEHUBAaeMbIM NapaMeTpaM. OLeHKa TapaMeTpOB HEITMHEHHOW MOAEIN OTHOCHTEIIHHO
(akxTopa.CrucTeMa HOpMAIBHBIX ypaBHEHUH. MeTo TMHeapu3anny;

- perpeccuy HeMHEHHbIE TI0 OLICHUBAEMBIM ITapaMeTpaM BHYTPEHHE JInHeHHbIe. OLleHKa TapaMeTpoB
HEJIMHEITHOW MOJEIN OTHOCHTEIBHO (DaKTOpa;

- IMHEeHas B jorapudmax perpeccusi, Kak MOJIeNIb C OCTOSIHHON 3J1aCTHYHOCTBIO;

- MOJIENIb C MOCTOSIHHBIMU TEMIIAMHU POCTa (TIOTyIorapupMuiecKast MoJeb);

- MOJIENIb C MOCTOSIHHBIMU TEMIIAMHU POCTa (TOTyIorapupMuiecKkasl MoJeb);

- HHTEpIpEeTaLys OLIEHOK KOA((PHUIUEHTOB Pa3InYHbIX (YHKIHOHAIBHBIX (hOpM;

- K03 (HPUIMEHTHI JIACTUYHOCTH JIJIS HETMHEHHBIX MOJIENIeH perpeccum;

- mpo0IieMa cpaBHEHUS MOJIEIEeH ¢ pa3HOi 3aBUcHMOi iepeMeHHOi. Tect 3apemOku. Metox Bokca-Koxkca;
- BEIOODP MEKTy MOJETISIM.

Kitaccnueckas Moziesib MHOKECTBEHHOM JIMHEWHON perpeccun

PaccmarpuBaembie BONPOCHI:

- MHOKECTBEHHas IMHEHHAs perpeccus B CKaJIPHOW U MaTpU4IHOH (popmax;

- METOJ] HANMEHBIINX KBAJpPaTOB;

- CUCTEMa HOPMAaJIbHBIX YPaBHEHUI;

- MaTPUYHOE BBIPAXKEHUE JJIsl BEKTOPA OLEHOK K03 uIMeHTOB perpeccui;

- TeopeMa ["aycca-MapkoBa /111 MHOXKECTBEHHOM JTMHEWHON perpeccuu

- IOKa3aTeNy KauecTBa MOATOHKH MHOXXECTBEHHOM perpeccuu;

- KO3 PHUIHESHT MHOKECTBEHHOW KOPPEIISAIIHN;

- KO3 PUIHEHT MHOKECTBECHHOW AETEPMUHAIINN M KO(PPHUIIHEHT MHOKECTBEHHON IeTepMUHAIINH,
CKOPPEKTHPOBAHHBII HA YUCIIO CTEIICHEH CBOOOIEI;

- MPOBEpKa 3HAYMMOCTH K03(P(PUIIMEHTOB U aIeKBATHOCTH PETPECCHH TSI MHOKECTBEHHOH THHEHHOM
perpecCMOHHON MOJIEINH;

- IOBEPHUTEIbHBIC MHTEPBAJIBI OIICHOK ITapaMeTpPOB;

- popMyIUpOBKA U TTPOBEpKa 00IIel TMHEHHON THITOTE3bI 0 KO3(PPHUIHEHTaX MHOKECTBEHHON pErpeccuu;
- IPUJIOKEHUS PETPECCHOHHON MOJIENH.

10

HCKOTOpBIe BOITPOCHI IPAKTUYCCKOTO MCITOJIB30BAHUA PErPECCHUOHHBIX MO)ICJ'ICI\/'I.
PaCCManI/IBaCMLIC BOIIPOCHI:

- [IpOBEPKa r'MoTE3bI O COBMECTHOM 3HAYNMOCTH KOB(i)(I)I/H_II/IeHTOB IIPpHU BKIIFOYCHHBIX B MO/JICIIb (I)aKTOan;
- [IpOBEPKaA r'MoTE3bI O JIMHEHHBIX OTpaHUYCHUAX Ha KOB(I)(bI/IL[I/IGHTLI MHOKECTBECHHOI perpeccun.
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®dukrusHbIC IepeMeHHble. Tect Hoy.
PaccmarpuBaemble BOIPOCHI:
-HCIIOJIb30BAHHUEC KAYCCTBCHHBIX O6’BHCHHIOH_U/IX TICPEMEHHBIX




/o

TemaTuka JTEKIMOHHBIX 3aHATUHN / KpAaTKOE COJIEpKAHNE

-puxTuBHEIE (dummy) epeMeHHbIe B MHOYKECTBEHHON JINHEHHOM perpeccu;
-CpaBHEHHME JIBYX PErpecCHil ¢ MOMOIIbI0 (GUKTHBHBIX NepeMeHHbIX 1 TecTa Yoy (Chow),
9KBUBAJICHTHOCTB 3THX MOJIXOJIOB.
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Tunbl omuO0oK crierupuKauyd MOICIH.

PPaccmarpuBaemble BOIIPOCHL:

-TIPOITYIEHHBIE U U3JIUIIHNAE TIEPEMEHHBIE;

-HeTIpaBWIbHAA (YHKIIMOHATBHAS (hopMa MOIETIH;

-CMEIICHNE B OLICHKAaX K03()(hUIIMEHTOB, BEI3bIBAEMOE HEBKIIFOUCHUEM CYIIIECTBEHHBIX IEPEMEHHBIX; -
YXYIIIEHNE TOYHOCTH OICHOK (YBEIHMUYCHNE OIIEHOK ANCIIEPCHi) IPH BKIIOUYCHNHU B MOAED U3JIUIITHUX
MEPEMEHHBIX;

-IpOBEpKa TUMOTE3BI O IPYIIE U3IUIIHUX IEPEMEHHBIX;

-RESET tect Pamces (Ramsey's RESET test) ns1st mpoBepKy rHIoTe3s! 0 CyIeCTBOBAHHH MPOITYIIEHHbBIX
MePEMEHHBIX;

-MH(pOPMAaIIMOHHBIE KPUTEPHH.
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HapymeHHe IMpCAIIOCBIIIOK KJIaCCHYECKOH JTMHEHHOM MOJCIIN. MYJIBTI/IKOJIJII/IHeapHOCTB
PaccmaTpuBaemble BOTIPOCH:

-0T00p (HhaKTOPOB B PErPECCHOHHYIO MOJIETb;

-MYJIbTHKOJUIMHEAPHOCTh JaHHBIX;

-uJeanbHas U IPAKTHIECKast MyIbTHKOJIMHEAPHOCTh (KBa3UMYJIbTHKOJIIMHEAPHOCTH );

-Te0pEeTUUECKHE NTOCIIECICTBUS MyJIbTUKOJUIMHEAPHOCTH AT OLIEHOK NapaMeTPOB PErPECCUOHHOIN MOJENH;
- HeCTaOMWIIBHOCTH OIICHOK IapaMeTPOB PETrPECCHU U UX TUCTIEPCU MPU MAJIBIX H3MEHEHUAX HCXOMHBIX
JTAaHHBIX B cIydae MYyJIbTUKOJUIMHEAPHOCTH; - MPU3HAKY HAINYIMSA MYJIbTHKOJIIMHEAPHOCTH;

-TI0Ka3aTeNld CTENeHU MYJIbTUKOJIINHEAPHOCTH;

-BCTIOMOTaTeIbHbIE PErPEeCcCHU U Moka3aTens "B3xytus" aucnepcun (VIF);

-MHJIEKC 00yCcIOBIeHHOCTH HHpOopMarmoHHO# MaTpuibl (CI) kak mokazarensb cTeneHu
MYJIBTHKOITMHEAPHOCTH;

- TECTUPOBaHKE Ha MYJIbTHKOJUIMHEApHOCTh MeTonoM Deppapa-I'mobepa.

-MeTOABbI 60PHOBI ¢ MYJIBTHKOJUIMHEAPHOCTh: METO/IBI TIOIIArOBOTO BKIIFOUCHHUS M MOIIArOBOTO
WCKITIOUYEHHS TIEPEMEHHBIX, UX JIOCTOMHCTBA U HEJOCTaTKH.
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Hapymenune npeanochuiok KIIacCUuYeCKou JIMHEMHON MOJENH. | eTepocKe1aCTUYHOCTD
PaccmarpuBaemble BOIIPOCHL:

-OlICHUBAHHUE NPU HAIMYMH FeTEPOCKENaCTUIHOCTH;

-B3BEIICHHBII METO/I HANMEHBIIINX KBAJPATOB;

-0000I1IeHHBII METOJ] HAMMEHBLINX KBaAPaTOB;

-pobacTHBIEC CTaHIAPTHEIE OIIMOKH OIICHOK K03 (UIIeHTOB perpeccuu B popme Yaiita (White).
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Hapymenue npeanoceiok Kiaccuyecko TUHEHHON Moie. ABTOKOPPEIALINSL.
PaCCManI/IBaGMHC BOIIPOCHI:

- BOBMOXXHOCTH YCTPAHCHHS aBTOKOPPCIIALINU;

- CTOXaCTHYCCKHUC 06’I)}ICH}IIOHII/IG TNIEPEMECHHBIC;

- KOPPEJIMPOBAHHOCTD CO CIyYaiHBIM (PaKTOPOM;

- METOA MHCTPYMCHTAJIbHBIX IECPEMCHHBIX.
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MO,Z[CJ'II/I BPCMCHHBIX PAIOB.

PaccmarpuBaeMbie BOIPOCHI:

-CITIOCOOBI ICKOMITO3UIIMH PSIJIa Ha COCTABIISAIONINE: TPEH/I, CE30HHOCTb, OIINOKA;
-IIEKOMITO3UIIHS psijia ¢ moMotkto Mojenu ETS (error, trend, seasonal);
-IIporHo3upoBaHue ¢ nomouiso ETS moznenei;

-CTal[MOHAPHBIC ¥ HECTAIIMOHAPHEIC BPEMEHHBIC PSIbI;

-MOJIeNb cIy4aitHoTo Oyknanus; - Tect Jukku-@ymiepa; - Tect KPSS.

- crienii(HKa ONEHKN B3aMMOCBSI3H;

- KOMHTETPaIIns;

- MOJIEJTb pacnpeaen€HHbIX Jaros; moaens ADL(p,q); Tect ['pamxepa.




/o

TemaTuka JTEKIMOHHBIX 3aHATUHN / KpAaTKOE COJIEpKAHNE

- CucTeMBl S5KOHOMETPHUYECKUX YPaBHEHUH (9K30T€HHBIC, DHAOTCHHBIE H JIArOBBIC IIepEMEHHBIE.
CrpykrypHas 1 npuBenéHHas gopma 3amucu cucremsl. [Ipobnema unentudukanuu. KocBeHHbIH MeTOA
HaMMEHBIINX KBaaparoB. [Ipu3Haku naeHTHUIMpyeMocTH. J{ByXIIaroBblii MeTo] HAMMEHbIIAax
KBaJ|paToOB)

4.2. 3aHATHS CEMHUHAPCKOTO THUIIA.

Hp AKTHYCCKHUC 3aHATHA

/o

Tematuka MPAKTUYICCKUX 3aHATHH/ KpaTKO€ COACPKAHUC

Crioco0sI npeicTaBIeHus 1 00padOTKH CTATUCTHYECKUX JaHHBIX. TodeuHblie U
WHTEPBAILHBIC OIICHKH.

B pe3yiabTare pa6OTBI Ha MPAKTUYCCKUX 3aHATHUAX CTYACHT OJY4YaCT YMCHHS paCCUUTBIBATh TOUYCUHBIC
HWHTCPBAJIbHBIC OIICHKH Ha OCHOBC CO6paHHLIX JaHHBIX, C IOMOIIIBO METOAA E.N. HYCTLIJ'ILHI/IKa a TaKxKeC
kputepueB [Tupcona n Konmoroposa nccienoBats BEIOOPKY Ha HOPMAaTBHOCTb.

CraTucTuueckue BBIBOAbI: OICHKHU W IIPOBCPKU I'MIIOTE3. I'uniotessl 0 Cp€aHeMm, O

JAUCIICPCHUM.

B pesynbraTte paboThl Ha MPAKTHYECKUX 3aHATHUAX CTYJCHT YUUTCS (POPMYITHPOBATh CTATUCTUYECKUE
THIIOTE3Bl, YCBaWBAET MPABUIIA X NIPOBEPKH, OTPAOATHIBACT HABBIKM MPOBEPKH KIIFOUEBBIX THIIOTE3 O
napaMerpax paclpenciacHusi, CTpOUTh JOBEPUTEIIbHBIE HHTEPBAJIbI JJ11 MATEMAaTUYECKOr0 0XKUIAHUA U
CPEIHEro KBaJIpaTUYECKOI0 OTKJIOHEHHS HOPMAaJIbHOTO PACIpPECIICHU.

AHoMmaltbHBIE HaOMroieHUS (BBIOpOCH). CTaTUCTHYECKHE KPUTEPHUH HA HATMIHE TPyOOi

MNOTpCIIHOCTH. I[I/Ial"paMMa UK C yCaMn».

B pesynbraTe paboThl Ha MPAKTHUYECKUX 3aHATHAX CTYICHT YUUTCS BBISBIATH U BU3YaIU3UPOBATh
BBIOPOCHI C TOMOIIBIO TPa(hUIECKOr0 METO/1a — CTPOUTH M HHTEPIIPETHPOBATh AUarpaMmy pasmaxa
(«AmuK ¢ ycamMu»), oTIpeieNsas MeinaHy, KBapTHIIN, MEKKBapTHIIBHBIN pa3Max, IPaHHUIIBI TOTYCTUMBIX
3Ha4YEHHUH ¥ NOTECHIMAJIbHBIE SKCTpEeMaJbHble TOUKH, OTar4Yarh rpy0yto HOrPEeNIHOCTh OT IKCTPEMAIILHOTO
3HAYCHMS, TOHUMAasl PU3NIECKYIO M CTATUCTUYECKYIO PUPOAY aHOMAJIbHBIX HAOJIOICHNH B BEIOOPKE,
(hopMyIHpPOBATh CTATHCTHYECKHE THUITOTE3bI IPH IIPOBEPKE OJTHOPOAHOCTH AaHHBIX, [IpuMeHsTh
rapaMeTprUuecKHe KPUTEPHH JUISl HCKITFOUSHHUS TPYOBIX IOTPENTHOCTEH B IIPEIIOJIOKEHNH HOPMaIEHOTO
3aKOHA paclpeneacHus

KoadduimenT mapHoii Koppemsiuu: BeYUcieHne, cBoicTBa. O1eHKa TeCHOTHI apHOi

JIMHENHOHN KOPPEIALUOHHOM CBA3HU

B pesynbTate paboThl Ha IPAKTHUECKOM 3aHITHUHU CTYAEHT OTPabaThIBA€T HABBIKH BBIYHCIICHHS U MPOBEPKH
CBOMCTB KOA((PHIMEHTA KOPPEISLMH KaK MEPbl TECHOTHI IIAPHOW JINHEHHOI KOPPENSHOHHON CBSI3H,
olpeensieT CTAaTUCTHYECKYI0 3HAYMMOCTh K03()(HUIEHTOB IIapHOI KOPPEISIIUY 1 AeTePMUHALIMHU, CTPOUT
KOBapUalMOHHYIO ¥ KOPPEISIUOHHYIO MaTPHILIbI, HAXOIUT FPAHULIbI JOBEPUTEIbHOIO HHTEPBaa AJIs
K03(UnneHTa KOPPEISIIUH, UCIONb3Ysl TPH He00X0IMMOCTH IpeoOpazosanue Puiepa.

[TapHas nuHEHAs perpeccusi.

B xoje mpakTudeckoit paboThl CTYJCHT IPUOOPETACT HABBIK BRIYUCIICHUS OICHOK KOA((HUIICHTOB MapHOM
perpeccuu, OCHOBaHHBIN Ha PEIIEHUN CUCTEMbl HOPMAIILHBIX ypaBHEeHUH. [ToTydeHHbIE OTIEHKH
MPOBEPSIOTCS (BepUDHUIUPYIOTCS) C UCTIOIH30BAaHUEM MATPUIHOTO CTIOC00a M MHBIX SKBUBAJICHTHBIX ()OPM
pacuéra MHK-oueHok.

JlucriepCHOHHBIN aHAIU3 ITAPHOM JIMHEWHOU PErPECCUM.

B pesynbrate paboThl Ha MPAKTHUECKHUX 3aHATUAX CTYJIEHT nprodperaer ymenue Haxoantb RSS,ESS,TSS,
uccie10BaTh K03((GHUIUEHTHl ypaBHEHHs PErPECCUU Ha 3HAUYMMOCTD C IIOMOLIbI0 KpuTepus CTbIo/IeHTa, a
TaKKe MCCIIEI0BATh HA 3HAYMMOCTh CaMO PErPECCHOHHOE YpaBHEHHE C OMOLIbI0 Kputepus durepa,
HaXOJUTh HECMELIECHHYIO OLIEHKY JUCIEPCUH OIIUOOK, OTHOCUTEIBbHYIO OIIMOKY allpOKCUMAIUU U




TemaTuka MpaKTHYECKUX 3aHATUI/KpAaTKOe CollepKaHHe

OJIAaCTUYHOCTD, CTPOUTH HHTEPBAJIBHYIO OLICHKY TOYE€YHOT'O ITPOTrHO3a MHANBUAYAJIbHOT'O 3HAYCHUS U
CpCAHEI0 3HAYCHUs IMPOTHO3A.

Mopenb perpeccuu B CTaHIapTU30BaHHON (hopme

B pesynbTate paboThI Ha MPAKTUUECKHUX 3aHATUSAX CTYIEHT IPHOOpETaeT YMEHUE CTaH/1apTH30BaTh
UCXOJHBIE IEpEMEHHBIE (LICHTPUPOBATh U HOPMHUPOBATh) U CTPOUThH YPAaBHEHUE PErPECCUH, IIEPEXOTUTD OT
YpaBHEHHS PETPECCHH B HATYPaIbHOM MacITabe K CTaHIapTH30BaHHON (opMe, pacCUNTHIBAaThH OeTa-

K03 PUIIMEHTHI U HHTEPIPETUPOBATH UX KaK MEPHI BIUSAHUS (HaKTOPOB NP CPABHEHUH UX CHIIBI
BO3JICHCTBYA Ha Pe3yJIbTaT, HHTEPIPETUPOBATH PErPECCHOHHYIO MOJICIIb B CTAaHAAPTH30BaHHOH (opMme.

[TapHas nuneliHas perpeccus X Ha Y.

B pe3yabTare pa6OTI)I Ha MPaKTUYCCKUX 3aHATHUAX CTYJACHT ano6peTaeT YMEHUE CTPOUTH YPABHCHUC
00paTHOW MTapHOM JINHEWHOH perpeccuy, pacCYUTHIBATh €ro KO3 (GUIHEHTH! Yepe3 Kod(hHUIUECHT
KOoppediuu U METOJAOM HAMMCHBIINX KBAAPATOB, a TAKKC COMMOCTABJIATL NOJYYCHHBIC PC3YyJIbTAThI C
K03(hULIHEHTAaMH TIPSIMOM PErpecCut, ONPENEIISTh YroJl MEKIY NPSMBIMH PErPECCHH.

Henuneitnbie Moaenu perpeccuun

B pesynbTate paboThl Ha MPAKTHUECKUX 3aHATUAX CTYACHT IPHOOpETaeT yMEHHE HACHTU(HUINPOBATh U
KI1acCH(UIIMPOBATH THUITHl HETMHEHHOCTH B SKOHOMETPUIECKUX MOJEIISX, IPUMEHATh METObBI
JIMHEeapu3anuy (3aMeHa NepeMEHHBIX, JIOTapU(PpMHUPOBaHUE, TOJIMHOMHAIBHBIE TPE00Pa30BAHN) U
(hopMHpOBaTh CHCTEMY HOPMAJIbHBIX YPaBHEHUH AJIs1 OLIEHKH MTapaMETPOB HEITMHEHHBIX MOJIENEH C
MOMOIIBIO0 METO/]a HAMMEHBIINX KBa/IPaTOB, CTPOUThH U HHTEPIPETUPOBATH MOJTyJI0TapupMHUIECKUE U
JorapupmMudecKue MoJienH (MOJIENHU C TIOCTOSIHHOM AJIaCTUYHOCTBIO U MOCTOSIHHBIMU TEMIIAMU POCTa);
paccuuThIBaTh KOAPQUIIMEHTHI ANACTUYIHOCTH ISl PA3IMYHBIX (YHKIMOHAIBHBIX (OPM (CTENIEHHOH,
MOKa3aTeIbHON, 00paTHOM U Ap.); UCTIONB30BATh KPUTEPUH CPABHEHUS MOJIENIEH C pa3HON 3aBUCUMOI
nepeMeHHo (Tect 3apemOku, MeTo bokca—Kokca) u ocyiiecTBisiTb 000CHOBaHHBII BEIOOP MEXIY
JIbTEPHATHBHBIMH HEJIMHEHHBIMH CIICIA(UKAINSIMHA
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HpOBepKa BBIITOJIHCHHA ITPEATIOCHIIOK METOJda HAMMCHBIINX KBAAPATOB.

B pesynabrate paboThl HAa MPAKTHYECKUX 3aHATUAX CTYICHT IPHOOPETacT YMEHHUE MIPOBEPSITH BHIOIHEHUE
Kiro4eBbIX npeanocbuiok MHK, oTHOcAmumX s K cTydaiiHONW COCTaBIISIONIEH: PaBEHCTBO MaTEMaTHIECKOTO
O’KH/IaHUS OCTATKOB HYIIO (C yUETOM pachpeneseHns CTATUCTUKH IIPH HOPMAaJIbHBIX OCTaTKax) U
COOTBETCTBHE OCTATOYHOH MMOCIIEA0BATEIFHOCTH HOPMAIILHOMY 3aKOHY pacnpeaeneHus. CTyAeHT yIuTCs
paccunThIBaTh BEIOOPOYHBIE OIIEHKH aCHMMETPHH M JKCIlecca, IPUMEHATh kputepuit Kapka—bepa, RS-
KpHUTepuil (HOPMHUPOBAHHOTO pa3maxa), a Takxke kputepuu ITupcona u Konmoroposa—CMupHOBa 11
MIPOBEPKU TUIIOTE3bI O HOPMAJIILHOCTH OCTaTKOB, HHTEPIIPETUPOBATD MOITYUYECHHBIC 3HAUCHHS U IeTaTh
BBIBOJIbI O IPUMEHUMOCTH Kiaccuueckoro MHK.
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Brmonnenue npeanocsuiok MHK.

B pe3ynprate paboThl Ha IPAKTHYSCKUX 3aHATHAX CTYICHT MPHOOPETACT YMEHHE TPOBEPSATH BBITIOTHEHUE
OCHOBHBIX npeanocsuiok MHK: cirydaitHOCTB (HEKOpPEIHPOBAHHOCTH) OCTATKOB C TIOMOIIBIO KPUTEPHUS
MOBOPOTHBIX TOYEK; OTCYTCTBUE aBTOKOPPENALUH - MpUMeHss kpuTtepuil JlapouHa-YoTcoHa (B TOM 4YHCIe
B MaTpUYHOU (HOPMYIHPOBKE); TOHUMATh MOCIIEACTBUS aBTOKOPpesiyu it cBoicTB MHK-o1eHOK;
OTIpeNIeNATh M Paclo3HaBaTh Pa3IUUHbIe (POPMBI TeTEPOCKEJACTUIHOCTH, OI[CHUBATh €€ MOCIEICTBUS IS
MHK-o11eHOK ¥ IPOBEPSITh TOMOCKEIACTHYHOCTh OCTATKOB C MOMOINBI0 TecToB ['onndenna-Kpanara u
I'neiizepa.
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Henunelinple no ¢akTtopy MOAeIu perpeccun

B pe3yibTare pa6OTI)I Ha MPAKTUYCCKUX 3aHATHUAX CTYJACHT OCBAUBACT MCTO/ JIMHCAPpU3ALIUU 1A
NPUBEJICHNS] HETMHEWHBIX 10 PaKTOpy MoJielieil (II0TMHOMUANIBHBIX, THIIEPOOJINYECKHX, CTEIEHHBIX U JIP.)
K JINHEHHOMY BH/Ly, COCTaBIISTh ¥ PELIaTh CUCTEMY HOPMaJIbHBIX YpaBHEHHUH JJIsl ITpeoOpa30BaHHbIX
IIEPEMEHHBIX & TAKXKE HHTEPIPETUPOBATh MOJIYUYEHHBIE OLIEHKH [1apAMETPOB B UCXOIHOM HEITUHEMHON
crienupUKaIny.
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Henunennrie mo OLICHUBACMBIM IIapaMCTpaM BHYTPCHHC JIUHEWHEIE perpeccuun
B pesynbrare paboThl Ha MPAKTUIECKUX 3aHATUAX CTYJASHT OCBaUBAET MPUEMBI OIICHKH BHYTPEHHE
JIMHENHBIX HETMHEHHBIX MO/IeNel (CTeNeHHOM!, TOKa3aTeNIbHOM, SKCIIOHEHIIMAILHON U JIp.) MYTEM UX
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TemaTuka MpaKTHYECKUX 3aHATUI/KpAaTKOe CollepKaHHe

JMHEapH3anUH ¢ TOMOIIBIO JTOTapu(MUPOBAHUS U APYTUX IPeoOpa30BaHMil; CTPOUTH U HHTEPIPETHPOBATH
JIMHEHHYO B JorapudMax perpeccHio Kak MOJIeNb C MOCTOSHHOW 3JIaCTHYHOCTBIO; CTPOUTH 1
MHTEPIPETHPOBATH MOJTyJIoTapupMUIecKue MoieH (MOJIENN C TIOCTOSTHHBIMH TEMIIAMHU POCTAa) KaK IS
3aBUCHMOM, TaK M JJIsl HE3aBUCUMOM IIEpPEMEHHOM; KOPPEKTHO MHTEPIPETHPOBAThH OLIEHKN KO3 (UIIEHTOB
JUISL pa3NINUHBIX (DYHKIHOHAIBHBIX (hopM (JIMHEHHOM, JIOT-JIMH, JIMH-JIOT, JIOT-JIOT); paCCYUTHIBATh
K03(PULINEHTHI 3JIACTHYHOCTH JUIsl HEJIMHEHHBIX MOJIeTIel perpeccuy.
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CpaBHeHust Mojieliel ¢ pa3HOM 3aBUCHUMOM EPEMEHHOM.

B pesynbpTaTe paboThl Ha MPAKTUYECKUX 3aHATUAX CTYACHT GOPMHUPYET CIIOCOOHOCTD KPUTHUSCKH
OLICHUBATH COIIOCTABUMOCTbH YKOHOMETPHUYECKIX MOZENCH, 0CO3HaBas MaTeMaTHYECKYI0 HEKOPPEKTHOCTb
MPSAMOTO CpaBHEHUS KOdpPHUIMeHTOB AeTepMuHanud (R”2) npu pa3mmdHbIX GYHKIHOHANBHBIX GopMax
3aBUCHMOM nepeMeHHON. CTyIeHT 0CBanBaeT alrOPUTMBI IPUMCHEHUS TecTa 3apeMOKH Jutst
CTaTHCTHYECKOTO 000CHOBAHUS BEIOOpA MEXKIY JIMHEHHON 1 JIOrapu(pMHIECKOH cHelupUKaIIMHU, a
Takxke Merosia bokca—Kokca Juist HaxoxJeHHs! ONITUMAIIBHOTO ITapaMeTPHYECKOro Mpeodpa3oBaHust
3aBUCHMOM NepeMeHHOMN. FITOrOBBIM HABBIKOM SIBJISICTCSI YMEHHE OCYIIECTBIATh CTPOTUI, OIUPAIOIHIiCsT
Ha CTaTUCTHYECKHE KPUTEPUU M DKOHOMHYECKYIO TEOPHUIO, BEIOOP Hamtyulied (yHKIMOHAIBHOH (hOPMBI
cpeny KOHKYPUPYIOIIMX MOZIECICH.
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Tunel ommOoK ceruuKayg MOICIH.

B xoJe MpakTHYEeCKUX 3aHATHI CTYACHT MPUOOpeTaeT HABBIKU JHArHOCTUKH OIINOOK CIIeIU(pUKALIN
9KOHOMETPHYECKON MOAECNN: HACHTH()UKALUY BKIIFOUCHUS U3ITUIIHUX W HCKITIOUCHUS CYIIECTBEHHBIX
OOBSCHSIOLINX [IEPEMEHHBIX, a TaK)Ke 00OHaPYKEHHUs OIINOOK B BEIOOPE (QYHKIIMOHAIBLHOM (hopMBI.
CTyzeHT ocBauBaeT IPUMEHEHHE 1 KOPPEKTHYIO HHTEpIIpeTaltio TecTa PaMces kak yHHBEpCaIbHOTO
CpeICTBA BBISBICHHUSI CKPBITBIX HAPYIICHUH CICIU(HUKAIINH, B TOM YHCIIC HEYYTEHHBIX HETMHEHHBIX
3((eKTOB U HPOMYIICHHBIX HEPEMEHHbIX, IMEIOIINX KOPPEIALMIO C yKe BKIIOUEHHBIMH B MOJICIIb
(akTopamu.
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Kitaccnueckas Mozienib MHOKECTBEHHOH JIMHEWHON perpeccun

B pesynprate paboThl Ha IPAKTHIECKUX 3aHATHSX CTYACHT IMPHOOpeaTe HaBBIKU IIOCTPOCHUS U TIPOBEPKU
Ka4eCTBa YpaBHCHUSA MHO>XECTBCHHON JTHHEHHOM perpeccun U €ro OTACIIbHBIX MMapaMETPOB € TOMOIIBIO
HazcTpoek MS Excel, uHTEpIIpeTHPOBATEH PE3yaBTATH MOICIAPOBAHHS.
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Knaccnueckas nuHeliHas MOACIIb MHO>KECTBEHHOM perpeccuun

B pesynprare paboThl Ha IPAKTHUECKUX 3aHATHIX CTYAEHT OCBaMBaeT MPaBIIa U HHCTPYMEHTHI IS
MOCTPOCHHUS ypaBHEHNE MHOKECTBEHHON JTMHEHHOIT perpeccun B Gretl, mpoBepsATh KauecTBO YpaBHEHHS B
LIEJIOM U €T0 OTAEIbHBIX 1ApaMETPOB UHTEPIIPETUPOBATH PE3YJILTATEI MOJCIUPOBAHHUS.

18

Koppenaunonublil aHanu3 3aBUCUMOCTEN B SKOHOMETPHKE

B pesynbrate paboThl Ha MPAKTHYECKOM 3aHITHH CTYAEHT MPUOOpETaeT HABBIKK NOCTPOCHHUS M aHAJIHN3a
MAaTpHIIBI MapHEIX Koppersuii B MS Excel st neneit otéopa pakTopoB B MOAEIH, YIUTCS
MHTEPIPETHPOBATh 3HAYCHUS Pa3IMUHBIX BUJOB KOA(P(HUIIMEHTOB KOPPEISIINH.

19

KOppCJ’IfIHHOHHBIfI aHaJu3 3aBUCUMOCTEH B 9KOHOMCTPHUKE

B pe3ynbTaThl paboThl Ha MPAKTHYECKOM 3aHATHH CTYJIEHT IIPHOOpETaeT HaBBIKU IIOCTPOCHUS U aHAIIN3a
MaTpHIbl ApHBIX Koppemsuii B Gretl ais ueneit ordopa pakTopoB B MOJIENb, YIUTCSI HHTEPIIPETHPOBATH
3HAYEHHs Pa3IMYHBIX BUA0B KO3()OHUIIMEHTOB KOPPEISIHH.

20

HexkoTtopsie BOmpochl MPAKTUYECKOTO UCITOIB30BaHUS PETPECCUOHHBIX MOJENEH
B pesynbrate paboThl Ha MPAKTHYECKOM 3aHITHHU CTYAEHT HUCCIEAYET Pa3IndHbIE CIIOCOOBI
00ocHOBaHHOTO 0TOOpa (haKTOPOB B MOJEIb

21

HCKOTOpBIe BOITPOCHI IPAKTUYCCKOTO MCITOJIB30BAHUSA PErPECCHOHHBIX MO)IeHeﬁ

B pesynprare paboThl Ha IPAKTHUECKUX 3aHATHIX CTYAEHT MIPHOOPETAaeT HaBBIKH MTPOBEPKH TMITOTE3HI O
JMHEHHBIX OTPAaHUYCHHUAX Ha KOA(HUIIMEHTH MHO)KECTBEHHOH perpeccui, HHTEPIPETHPOBATH
MIOJIyYEHHBIE PE3YJIbTAThI

22

®dukruBHbIC IepeMeHHble. Tect Yoy
B pe3yibTare pa6OTBI Ha MPAKTUYCCKUX 3aHATHUAX CTYJACHT an06peTaeT YMEHUE UCCICAOBAHUA
CTPYKTYPHOH CTAaOMIIBHOCTD JaHHBIX Pa3IMuHBIMH CIIOCOOaMH




/o

TemaTuka MpaKTHYECKUX 3aHATUI/KpAaTKOe CollepKaHHe

23

MynbTUKOJUIMHEAPHOCTD

B pesynbrate paboThl Ha MPAKTHYECKHUX 3aHATUSAX CTYIEHT YUUTCS OCYLIECTBISTH 0OOCHOBaHHBIN 0TOOD
(haKTOpPOB B PErpecCHOHHYIO MOJIENb; BBISIBISATH MYJIbTUKOUTMHEAPHOCTD IaHHBIX, Pa3IMYaTh HICaIbHYIO
Y MIPaKTUYECKYIO (KBa3UMYJIbTHKOJUIMHEAPHOCTh); TOHUMATh TEOPETUUECKUE TOCIIEACTBHS
MYJIbTUKOJZTMHEAPHOCTH JUIsl OLIEHOK MapaMeTpoB (POCT JUCHEepCHii U KOBapHalui, HEYCTOHYMBOCTh
K03((UINEHTOB); aHATM3UPOBATh HECTAOMIILHOCTh OLICHOK U MX JUCHEPCHUH MPH MaJIbIX M3MEHEHUSIX
MCXOIHBIX JaHHBIX; PACIIO3HABATh NPU3HAKH HAIWYHUS MYJIbTHKOIUIMHEAPHOCTH; IPUMEHSTh
KOJIMYECTBEHHBIC TIOKA3aTEIIM CTENICHNU MYJIbTHKOJUIMHEAPHOCTH - CTPOHUTH BCIIOMOTaTEIbHBIE PETPECCUH,
paccunThIBaTh OKa3aTenb «B3nyTHs» nucnepcnd (VIF) n mHmexc 00ycnoBiIeHHOCTH HHPOPMATMOHHON
Matpuus! (Cl); mpoBoIUTE MHOTOCTOPOHHEE TECTUPOBAHNE HAa MYJIbTUKOJIMHEAPHOCTD C UCIOJIB30BaHUEM
Mmetona @eppapa-I'mobepa (Brimogas ?2-KpUTepHid A1 BEKTOPa PETpeccopoB B meioM, F-kpurepun s
Ka)KJJOH NepeMEHHOH U t-KpUTEPUH JJIs TAPHBIX KOPPEJISLHA); IPUMEHSITh METOIbI OOPBHOBI C
MYJIbTHKOJZTMHEAPHOCTHIO - TIOIIAr0BOE BKIFOUEHUE U ITOIIAr0BOE UCKIIIOYEHHE TIEPEMEHHBIX, OLEHUBAs
MX JIOCTOMHCTBA U HEJIOCTaTKH.

24

reTGPOCKeI[aCTI/IIIHOCTB H aBTOKOppECIAIUA
Ha MPAKTUYCCKUX 3aHATHUAX CTYACHT YUUTCA 06Hapy)KI/IBaTB, n30erathb u YCTpPaHATh OCHOBHBIC HAPYIICHU
MpCANOCHIJIOK TCOPEMBI Faycca-MapKOBa C UCTIOJIb30BAHUEM PA3JINYHBIX CTATUCTUYCKCKUX TCCTOB.

4.3. CamocrosiTenbHas paboTa 00y4Jaromuxcs.

/o

By camocrostensHOM paboThI

IToaroroBka k MNPAKTUYICCKUM 3aHATUAM

Pabora c IeKIIMOHHBIM MaTepHUaIOM

Pabora c nuteparypoit

Brimonnenue kypcoBoi padoThI.

IToaroToBKa K MPOMEXKYTOYHOM aTTECTALINH.

| O | W N -

[ToaroroBka Kk TEKymeMy KOHTPOJIIO.

4.4. ITpumepHbIN IEpeUEHb TEM KYPCOBBIX padOT
1) UccnenoBanuie mpoCTPaHCTBEHHBIX IKOHOMETPUUYECKUX MOJIETIEN

2) AHanu3 ¥ NPOTHO3UPOBAHUE JOXOI0OB HACEIICHUS
3) AHayu3 ¥ IPOrHO3MPOBAHUE 00beMa KOHTCHHEPHBIX TIEPEBO30K
4) AHanu3 colMaIbHO-APKOHOMUYECKHUX TOKa3zaTesel peruoHoB Poccun

5) DxoHOMeTpUUYECKH aHaNnu3 (PYHKIMK CIPOCa U CIpoca-NpeIoKEeHUs Ha

OCHOBHBIC BUABI ITPOAOBOJILCTBCHHBIX TOBApPOB

6) KomrmiekcHbIi aHamuM3 B3aUMOCBS3M  (PMHAHCOBO-IKOHOMHUYECKUX

MOKa3aTesen IeSITEIbHOCTH TPEAIIPUATUI

7) KomrekcHbil aHann3 (akTopoB TEKYIECTH KaJApOB

8) KommuekcHbIi aHanu3 B3aMMOCBS3M  (DMHAHCOBO-PKOHOMHYECKUX

noKa3aTesel JesITeIbHOCTH OpraHu3aluil TpaHCIopTa



9) KowmmiekcHbli  aHanM3 ~ MOKa3aTeJled  KadecTBa  MEPEBO30K
KEJIE3HO0POKHBIM TPAHCTIOPTOM
10) DxoHOMETpUYECKOE MOJEIUPOBAHNE PHIHKA JKHUIIbS

11) KoppensaunoHHO-pErpecCHOHHBIN aHanu3 (PUHAHCOBO-3KOHOMUYECKUX
IIOKa3aTelen

B rTeuenume cemecTpa CTyIEHT BBIIOJHSAET KypCOBYK paboOTy MO
COTJIACOBAHHOM C IPEIO/IaBaATEIEM TEME.

KypcoBast paboTa cocTOUT U3 Kelic-3a1aHui, UICXOAHbIE JaHHBIE JJI1 KOTOPBIX
KaX/I0My CTYJICHTY BBIJAIOTCS] B COOTBETCTBUM C MHAUBUAYAIbHBIM BapUAHTOM.

5. IlepeueHp wu3NaHMM, KOTOpPBIE PEKOMEHAYETCS MCIIOIb30BATh IIPU
OCBOEHUU JUCHUIUIUHBI (MOYJIA).

Ne bubnmorpaduueckoe
Mecro nocryna
/11 OTHUCaHue

1 | DxoHoMeTpuKa : yueOHuK juisi | https://urait.ru/bcode/510472 (nata

By30B / . U. Enuceesa [u o6pamenus:04.06.2026).— TekcT : 31eKTpOHHBIH
np.] ; mox penakuueit 1. U.
EnuceeBoil. — Mockaa :
N3natensctBo FOpaiit, 2023.
— 449 c¢. — (Bricmiee
obpazoBanue). — ISBN 978-
5-534-00313-0.

2 Jemuona, https://urait.ru/bcode/511223 (nara obpameHus:
0. A. DKOHOMETpHKA ' 04.06.2026).— TeKcT : 3JIeKTPOHHBIN

yu4eOHUK U MPAKTUKYM IS
By30B / O. A. Jlemunona,

J. . ManaxoB. — Mockga :
Wz natensctBo FOpaiir,

2023. — 334 c. — (Bricuiee
obpa3zosanue). — ISBN 978-
5-534-00625-4.

3 Kpemep, https://urait.ru/bcode/510046 (mata obpareHus:
H. III. DKOHOMETpHUKA 04.06.2026).— TekcT : 3JeKTPOHHBII

yu4eOHUK U MPAKTUKYM IS
By30B / H. II. Kpemep,

b. A. Ilytko ; mox penakuuei
H. 11I. Kpemepa. — 4-e uzn.,
ucnp. u gon. — MockBa :
N3patensctBo FOpaiit,

2023. — 308 c¢. — (Bricmiee
obpazoBanue). — ISBN 978-
5-534-08710-9.




AHanu3 JaHHBIX ;| y4eOHHUK
s By3oB / B. C. Mxurapsia
[v 1p.] ; mon penakuuen

B. C. Mxurapsna. —
MockBa : 3natenscTBo
IOpaiir, 2023. — 490 ¢c. —
(Beiciiee obpazoBanue). —
ISBN 978-5-534-00616-2.

https://urait.ru/bcode/511020 (mata obOparieHus:
04.06.2026).— TeKCT : DIEKTPOHHBIH

Nuixanss M.B.
DOKoHOMeTpUKa: YueOHoe
nocobue. — M.: PYT(MUUT),
2017. - 65c.

HTB PYT(MUUT):
http://library.miit.ru/bookscatalog/metod/DC-305.pdf (zara
oOpamenus: 04.06.2026).- TekCT: 3MEKTPOHHBIH.

Kapnenko H.B.
DOKOHOMETpUKA. AHAIN3 U
MIPOTHO3UPOBAHUE
BPEMEHHOT'O psijia : yueOHoe
nocooue / Kaprienko H.B.. —
Mockga : Pocculickuii
YHHBEPCUTET TPAHCIIOPTA
(MHUAT), 2018. — 132 c.

HTB
PYT(MUMUT):http://library.miit.ru/bookscatalog/metod/DC-
569.pdf (mata obpamenus: 04.06.2026).- Tekcr:
3JEKTPOHHBIN.

CtpykTypa U mpaBuiia

o opMIIeHUS KYPCOBBIX paboT
(IPOEKTOB), OTYETOB 11O
MPAKTUKAM U BBITYCKHBIX
KB (PUKAIIMOHHBIX Pa0OT /
nox pea. 1.M. JlaBpoBa u
M.B. Mmixansas — M.: PYT
(MHUUT). — 2024. - 30 c.

https://library.miit.ru/bookscatalog/2024/Oformlenie_IEF.pdf
(mara obpamienus: 08.06.2026). — TekcT : 3JEKTPOHHBIN

6. Ilepeuenn

COBPEMEHHBIX

npodecCUOHANIbHBIX  0a3  JaHHBIX U

WH(OPMAITMOHHBIX CIPABOYHBIX CHUCTEM, KOTOPHIE MOTYT HCIIOJIB30BATHCS MPH
OCBOCHMH JTUCUUTIITUHBI (MOTYJIS).

Hayuno-texanueckas 6ubnuorexka PYT (MUUT): http://library.miit.ru
Oo6pazoBatenbHas iardopma «FOpaitt» : https://urait.ru/

denepanbHas ciayx0a rocy1apcTBEHHOM cTaTUCTUKU: https://rosstat.gov.ru/

OdurmanbHbIi CalT

https://www.imf.org/

MexayHapoIHOTO BaJIIOTHOTO donna:

Odwummansubrii caiit banka Poccun: https://www.cbr.ru/
®dunancobii optan «dunam.py»: https://www.finam.ru/

7.  llepeueHb

JUICH3MOHHOI'O n

CBOOOJHO  PacIpOCTPaHAEMOIO

MpOrpaMMHOT0 OO€CIeUYeHus, B TOM YHCJIE OTEUECTBEHHOI'O IPOU3BOJICTRA,
HEO0OXOIMMOT0 JIJI1 OCBOCHUS JUCIUTIIMHBI (MOTYJIs).



OducHsiii naket npunoxxenuit Microsoft Office
[IpuknanHoi nporpammHubii nakeT Gretl

8. Omnucanue MaTepUasIbHO-TEXHUYECKOW 0a3bl, HEOOXOAMMOW st
OCYILECTBJICHUSI 00pa30BaTEILHOrO Mpoliecca Mo TUCIUILUIMHE (MOIYIIIO).

Jist  mpoBeAeHUS JIGKIMOHHBIX 3aHATUM HEoOXOoIHMMa ayJauTOpHUsl C
MyJIbTUMEINA annaparypoi. J{Jis npoBeneHrs TpakTUYECKUX 3aHATUN TpeOyeTcs
ayIMTOpHsi, OCHAIlleHHas MylbTuMmenua anmaparypoid u I[IK ¢ HeoOXxomummbiM
IPOrpaMMHBIM 00ECIICUEHHEM U MOJKIIOUYEHUEM K CETH UHTEPHET.

9. ®opma MPOMEKYTOUYHOU ATTECTALINU:

KypcoBas pabota B 5 cemectpe.
DK3aMeH B 5 ceMecTpe.

10. OtnieHOUYHBIE MaTEPUATBI.

OrneHOYHbIE MaTepHUaIbl, TPUMEHSIEMbIE TIPU TIPOBEICHUN MPOMEKYTOUHON
aTTeCTallui, pa3padaThIBAlOTCA B COOTBETCTBUHU C JIOKAJIbHBIM HOPMATHBHBIM
aktom PYT (MUUT).



ABTODBI:

JOICHT, TOLEHT, K.H. KaeIpbl
«H(pOpMaIIIOHHBIE CHCTEMBI
(G POBOH SIKOHOMUKI

JIOLICHT, K.H. Kaeapsl
«H(pOpMaIIIOHHBIE CHCTEMBI
U(PPOBON IKOHOMHKID)

JOIEHT, TOLEHT, K.H. KaeIpbl
«HpOpMaIIOHHBIE CHCTEMBI
(G POBOH SIKOHOMUKI

CorJiacoBaHo:

3aBenytomuii kadeapoit VT
3asenytromuii kadeapoit UCID

[Ipencenarens yueOHO-METOIUUYECKOM
KOMUCCHUU

M.B. Unixausu

A.N. ®posioBuyes

I".H. Epumos

M.I'. JlannnuHa

JILA. Kapruna

M.B. Unixausau



