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1. OGuue cBeneHust 0 TUCIUIUIMHE (MOAYIE).

[enssMu OCBOCHUS AUCIIUTUIUHBI SIBIISIOTCS:

- U3y4YCHUE COBPEMEHHBIX METOJIOB SKOHOMETPUUECKOTO MOJECIUPOBAHUS;

- OBJIaJICHHE HABBIKAMU UCIIOJIb30BaHUsI CTATUCTUYECKOTO MHCTPYMEHTAapPHs
C LEJIBIO PEIICHHS YdKOHOMUYECKUX U YIIPABICHUECKUX 33/1a4;

- pa3BUTh KPUTHUYECKOE MBIIUIEHUE U TOBBICUTh OOUIMH YpPOBEHBb
AHATUTHUYECKOU KYJIbTYPHI.

3ajmayaMy OCBOEHUS AUCIUIUIMHBI SIBIISIETCS:

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

- HAy4YuTh NMOHUMAHUIO U HCIOJIb30BAHUIO MAaTEMaTHYECKOIrO f3bIKa, Ha
KOTOPOM MPHUHSTO OMUCKHIBATH COBPEMEHHBIE IKOHOMETPUUECKUE METOIbL;

- TNPUBUTH KPUTUYECKUU MOJXOJ] TpPH OTOOpE MHCTPYMEHTOB aHalIM3a U
OCO3HaHWE HEOOXOAMMOCTH TINATEIBHOTO TECTUPOBAHMSI CTATUCTHUYECKOM
aJIEKBaTHOCTH IOJIy4aeMbIX MOJENEH;

- Pa3BUTH HABBIKH COJEPKATEIBbHON UHTEPIPETALIMN PE3YIIBTATOB.

2. Ilnanupyemblie pe3ynbTaTbl 00YUEHHS IO JUCUUILIMHE (MOIYJIIO).

[lepeyenr GopMHUpyeMBIX pe3yJbTaTOB OCBOCHHSI  0Opa3oBaTEILHOM
porpamMmbl (KOMIIETEHIIUI) B pe3ysibTaTe 00yUeHHUs 10 AUCHUIUIUHE (MOIYIIIO):

OIIK-1 - CriocoOeH NpuMEeHSTh 3HaHHsI B 00JIaCTH SKOHOMUKH U YIIPaBICHUS
JUTS PeIlIeHus] TUTOBBIX MPO(hecCHOHANBHBIX 3a71a4;

OIIK-3 - CnocobeH ocymiecTBiIiATh cOOp, 0OpabOTKy M aHalu3 JaHHBIX,
HEOOXOAUMBIX [UIsl pelIeHHus Mpo(ecCHOHANBHBIX 3aJad C MCHOJIb30BaHUEM
COBPEMEHHOT'0 UHCTPYMEHTapUs;

OIIK-4 - CroocobeH WHCMOIL30BaTh COBPEMEHHbIE WH(MOPMAIIMOHHbBIE
TEXHOJIOTHH U IPOrPaMMHBIE CPEICTBA MIPH PEIICHNHU TPO(ECCHOHATBHBIX 3a1a4.

OOGyueHue 1o JuCcUUIUIMHE (MOIYJII0) MPEANOJaraeT, YTo Mo ero pe3yibTaTaM
oOydaromuiics: Oyaer:

3HaTh:

- TEOPETUYECKHE OCHOBBI HSKOHOMETPHUYECKOTO MOJICIUPOBAHUS, BUJIbI
DKOHOMHUYECKHUX JIaHHBIX;

- METOAbl HACHTU(DUKAIMK aHOMAJIbHBIX HaOII0ICHUN (BBIOPOCOB) B
SKOHOMHMYECKHUX JaHHBIX;



- NPEANOCHUIKA TNPUMEHEHUs KIACCUYECKOW JIMHEMHOM pPETrpecCHOHHON
mozaenu (KJIPM) u mnocnenctBusi ux HapyuieHusi (Fe€TepOCKelacTUYHOCTD,
ABTOKOPPEISAIHS, MYJIbTUKOJTMHEAPHOCTD);

- CBOWCTBAa OCHOBHBIX CTaTUCTHYECKUX paclpejelieHuid (BKIIOYas
pacnpenenenue ?°2, t-pactpenenenue Crorofenra u F-pacnpenenenue Ouiepa-
Cuenekopa), MpUMEHSEMBIX ISl IPOBEPKU SKOHOMETPUUECKUX TUIIOTE3;

- METOJIbl TOYEYHOTO W HMHTEPBAIBLHOIO MPOTHO3UPOBAHUS COLUAIBHO-
AKOHOMHUYECKHX MMOKA3aTEIEH HA OCHOBE IMMOCTPOCHHBIX MOJIENEH;

- COBpPEMEHHBIE IMPOTPaMMHBIE CPEJICTBA IKOHOMETPUYECKOIO aHajlu3a U
0COOEHHOCTH MX TPUMEHEHUS;

- OCHOBHBIE aJITOPUTMBbI U GYHKIIMU TPOTrPAMMHBIX CPEJCTB JJI OIICHUBAHUS
PErpeCCUOHHBIX MOJIETIEH, TPOBEPKU TUIIOTE3 U MPOTHO3UPOBAHMS;

- OCHOBHBIE  METOABl  OLICHMBAHUS  HEU3BECTHHIX  MapaMeTPOB
AKOHOMETPUUYECKHUX MOJICIICH;

- METOJbl MPOBEPKU CTATUCTUUECKUX THMIIOTE3 O MapaMeTpax MOCTPOCHHBIX
MOJICJICH;

- OCHOBHBIE METO/JIbI IMArHOCTUKHU (ITPOBEPKHU KaueCTBA) SKOHOMETPUUECKUX
MOJIETIEH.

YMmern:

- OCYILECTBJIATh COOp, CHUCTEMATU3ALMIO M MEPBHYHYI0 00pabOTKY
AMIIMPUYECKUX  JIaHHBIX, HEOOXOJAMMBIX  JJIi  PEIICHUS  KOHKPETHBIX
npodeCCUOHANIbHBIX 3a]1a4;

- CTpOUTH cleun(UKalUKU JUHEWHBIX UM HEJTUHEMHBIX SKOHOMETPHUUECKHUX
MOJIEJIEH, aIEKBATHO ONKCHIBAIOIINUX UCCIIEAYyEMBbIE IKOHOMUYECKUE IIPOLIECCHI;

- IPOBOJUTH CTATUCTUYECKYIO OLICHKY IIApaMETPOB MOJEIIH U MPOBEPKY €€
aJICKBATHOCTH C IIOMOIIBIO COOTBETCTBYIOLIUX KPUTEPUEB;

- BBIABJATH HapywmeHus npeanocsiok MHK u nmpumensats meronmpr ux
YCTpaHEHHS;

- HCHOJB30BaTh CHELUAIU3UPOBAHHOE MPOrpaMMHOE OOecreyeHue s
IIPOBEECHUS DKOHOMETPUUECKUX PACUETOB U BU3YAJIU3ALUN PE3YJIHTATOB;

- HCIIOJB30BaTh JKOHOMETPUYECKUE MOJEIM U1 IPOTHO3UPOBAHUSA
KJIFOYEBBIX UHAUKATOPOB ACATEIBHOCTA OPraHU3aLNHY;

- COJAEPKATEIBHO HHTEPIPETUPOBATH PE3YyJIbTATBI 3KOHOMETPUYECKOTO U
JMHEHHOTO MOJIETUPOBAHUS 1J11 000CHOBAHUS YIPABICHUECKUX PEIICHH;

- OpUMEHATh  (QPYHKUUMU TNPOTPAMMHBIX  CPEICTB  JJIA  IPOBEPKH
CTaTUCTUYECKUX THUMOTE3, pacu€ra KOAI(P(UIHUEHTOB M IUATHOCTUKH KauecTBa
MOJICIICH;



- OCYIIECTBISITh BU3YyaJIU3AlMI0O HCXOAHBIX JAHHBIX U PE3yJbTaTOB
MojieNpoBaHus (rpaduKyd OCTAaTKOB, KOPPENSIIIMOHHBIE MOJs, JIOBEPUTEIbHBIC
UHTEpBaJIbl IPOTHO30B) cpeacTBamMu BeiOpanHoro I10.

Baanersn:

-- HaBBIKAMHU TPOBEPKH CTATHCTUYECKUX THIOTE3 O B3aMMOCBSI3SIX MEXKIY
YKOHOMHYECKUMHU ITePEMEHHBIMU;

- COBPEMCHHBIM CIEIHATH3UPOBAHHBIM TPOTPAMMHBIM OOECIICUCHHEM |
MHCTPYMEHTAapueM JUIsi SKOHOMETPHUYECKOro aHaln3a U 0O0pabOTKHM MacCHBOB
JTAHHBIX;

- METOJOJIOTHEH IOCTPOEHHUS TPOTHO30B PA3BUTHA HKOHOMHYECKUX
HPOIIECCOB;

- HaBbIKAMH BepU(UKANMK ¥ OIECHKH aJCKBATHOCTH 3KOHOMHKO-
MaTeMaTUYECKUX MOJICIICH peabHBIM SMITUPUUYCCKIM JTAaHHBIM;

- HaBBIKAMU  TIPEJACTaBICHHSA M OOOCHOBaHHS  PE3yJIbTaTOB
OKOHOMETPHUYECKOTO aHaim3a B (opme, TMNPUTOMHOW OIS NPHHATHUS
YIIPaBJIEHYECKHUX PEIICHUH;

-HaBbIKaMH SKOHOMETPUYECKOTO HCCIICIOBAHMUS;

- HaBBIKAaMU 00Pa0OTKU peabHBIX CTATUCTHUECKUX JaHHBIX;

- HAaBBIKAMH TIOCTPOCHHMSI U JIMATHOCTHKH SKOHOMETPUICCKUX MOJICIICH;

- HaBBIKAMH WHTEPIPETAIIMA OCHOBHBIX PE3YJIHTATOB OIICHKH MOJICIICH;

- HaBBIKAMHM TPUMEHCHHS CTATUCTHYECKUX MAKETOB I TOCTPOCHUS U
JMATHOCTHKU SKOHOMETPUICCKIX MOJICIICH.

3. O6beM TUCIUTIIUHBI (MOTYJIS).
3.1. O0mas Tpy10eMKOCTb TUCITUTIINHBI (MOTYJIS).

OO0mast TPyIOEMKOCTh AMCIHUIUIMHBI (MOIyJisA) coctaBisier 4 3.e. (144
aKaJeMMYEeCKUX Jaca(oB).

3.2. O6bem paucuMIUIUHBL (Monaynsi) B (oOpME KOHTAaKTHOW paboOThI
oOyJarommxcsi C  MeJarorM4ecKuMu  paboTHUKaMU ©  (WIM)  JIMIAaMH,
MPUBJIEKAEMbBIMHU K peaau3alii 00pa30oBaTEIbHONW MPOrpaMMbl Ha UHBIX YCIIOBUSX,
IIPU MPOBEJCHUHN YUEOHBIX 3aHATHI:

KonuuectBo yacos

Tun y4eOHbIX 3aHATHI
Bcero | Cemectp Ne5

KonrakTHas paboTa Ipu nNpoBeIeHHH YueOHBIX 3aHITHI (BCEro): 80 80

B tom uncie:

3aHATHSA JIEKITMOHHOTO THITA 32 32

3aHATUS CEMUHAPCKOTO THIA 48 48




3.3. O6peM aucHUIIMHBL (MOAYJs) B (hopMe CamMOCTOSITENBHOM pPabOTHI
oOyyarommxcsi, a Takke B (opMe KOHTAKTHOH pabOThl OOydYArOUIUXCS C
He1arornyeckKuMu padOTHUKAMU U (HJTN) JIMLIaMU, IPUBJIEKAEMBIMU K pean3alnuu
o0pa3oBaTeNbHOW MPOrpaMMbl HAa HHBIX YCIOBHUSIX, NpPU MPOBEACHUU
MIPOMEKYTOUHOM aTTECTAIIMU COCTaBIIAET 64 akaleMHUYECKUX yaca (OB).

3.4. ITpu oOy4eHn¥ 10 MHAUBUAYATLHOMY YICOHOMY IIJIaHy, B TOM YHCIIC IPU
YCKOPEHHOM 00y4YeHUH, 00BEM JUCITUTUTHHBI (MOIYIISI) MOXKET OBITh PeaIn30BaH
MOJIHOCTBIO B (DOpME CaMOCTOSITENIbHON paboThl 00yJarouxcs, a Takke B hopme
KOHTAKTHON pabOThl 00YYarOIMIMXCs C MeAarorndyecKuMU paOOTHUKAMHU U (WUJIH)
JUIAMH, TIPUBIIEKAEMBIMH K peain3allii 00pa30oBaTeIbHOM MPOrpaMMbl Ha MHBIX
YCIIOBHSIX, TIPH MPOBEICHUN TPOMEKYTOUHOM aTTECTAIIHH.

4. ConeprkaHue JUCHUTUIMHBI (MOIYJIA).

4.1. 3aHITHA JTEKOIUOHHOTO THUIIA.

/ TemaTnka JEKIMOHHBIX 3aHATUH / KpaTKO€ COACPIKAHUC
/11

1 |IIpeamMeT S5KOHOMETPUKH.

PaCCManI/IBaCMLIe BOIIPOCHI:

- TCOPCTUYCCKAA U DKOHOMETPUICCKAsA MOCIIb,

- HICTOYHMKHU JAaHHBIX JJId aHaJIU3a,

- UIBMCPUTCIIbHBIC IIKAJIbI;

- MOJCJIHN U METOJIbI 9dKOHOMCTPUICCKOI'O aHAJIN34a,

- TUIIBI U BUJIbI JAHHBIX UCIIOJB3YEMbBIX B OKOHOMETPHUKE,
- OTaIlbl TOCTPOCHUA 3KOHOMCTpPI‘ICCKOﬁ MOACIIN.

2 bazoBrle MOHATHS CTaTHUCTHUKH.

PaccmarpuBaembie BOIPOCHL: - TeHEpalbHAsI COBOKYITHOCTh U BBIOOpKa;

- crtocoObI 00pabOTKY M BU3YAIH3alUH TaHHBIX;

- HOpMaJIFHOE paclpeeliCHHe U CBSI3aHHBIC C HUM XU-KBaJpaT paclpeieieHue, pacipeaeieHus
Creroznenrta u @uuiepa-CHeeKkopa, UX OCHOBHBIE CBOMCTBA, KBAHTWIIM pacnpeaeneHus. Jlemma Ouiepa;
- CTAaTUCTUYECKOE OLICHUBAHHE;

- BHJIBI ¥ CBOICTBA CPEAHUX BEIHYHNH, IPABHIO MaKOPAHTHOCTH CPETHIX;

- TOYEYHBIE OLICHKH;

- IMHEHHOCTh, HECMENEHHOCTh, 3P(EKTUBHOCTh U COCTOSITENIBHOCTH OIIEHOK;

- CBOWCTBAa BHIOOPOYHBIX XapaKTEPUCTHUK KaK TOUCYHBIX OIEHOK;

- HHTEPBAJIbHBIE OIIEHKH, JOBEPUTEILHBI HHTEPBAT;

- TOBEPUTEIIHHBIA WHTEPBAI JIJIST MATEMAaTUIECKOTO OXKHIaHUS U CPEAHETO KBAAPATUIECKOTO OTKIOHEHUS
HOPMAaJILHOT'O paclpeaeeHus;

- IPOBEpPKa CTATUCTUUECKUX TUIOTE3;

- aHOMaJIbHEIC HaOmroAeHus (BEIOpOCHI). CTaTHCTUYECKUE KPUTSPUHU HA HAJTMYUE TPYOOl MOrpenTHOCTH.
JuarpaMma «SIIUK C yCaMm.

3 DeMEHTEI KOppPCIEINUOHHHOTO aHAJIN3a
PaccmarpuBaemble BOIPOCHI:

- TUIIBI 3aBUCUMOCTEN CITy4yaiHbIX BEJIUYMH;




/o

TemaTuka JTEKIMOHHBIX 3aHATUHN / KpAaTKOE COJIEpKAHNE

- KOppEJSILMOHHBIN aHanu3. JluarpaMma paccesiHus;

- (hopma, HampaBIICHHE U CHJIa KOPPEISLHY;

- JIOXKHAs KOPPEJISALUSL;

- BEIOOpOUHBI K03 dhunmeHT napHoii koppessiuu. CBoiicTBa BEIOOPOYHON KOBapHallMK U BEIOOPOYHOTO
ko3¢ ¢unnenra koppeauun. [llkana Yennoxa;

- KOBapHallMOHHAs 1 KOPPEJISILIMOHHAs MaTPHIIBl U UX CBOMCTBA;

- MPOBEpKa 3HAYMMOCTH K03 (QUITHEeHTa KOPPEIALNY;

- HHTEepBaJIbHAS OlleHKa KoddpunuenTa koppemsiun. [Ipeodpasopanne dumepa.

JIuneiiHas perpeccCMOHHas MOJIENb JUIsl CIy4yasi OJHOM 0OBICHSIOIIEH IEPEMEHHOM.
PaccmaTpuBaemble BOIPOCH:

- MOJENb U YpaBHEHUE perpeccu. [IpudrHsl Ipenonpeaeaomue NPUCYTCTBUS B PErPECCUOHHBIX
MOJEIIIX CIy4alHOro akropa (OTKIOHEHUS);

- KpUTEpUH Ka4eCTBa OLEHOK [TapaMETPOB PErPECCUOHHBIX MOJIEINEH;

- TeOpeTHYecKas U BBIOOPOUYHAsl PErpeccuu JUIs Clydast OJHOM IepeMeHHOMH;

- MeTo HauMeHbIux kBagparoB (MHK) u npyrue MeTons! onpeneneHus ko3 GHUIMEHTOB PErPECcCUH;
- ccTeMa HOPMaJIbHBIX YPaBHEHUI U €€ peIIeHHE;

- MHK-omieHKH mapaMeTpoB mapHoii perpeccun. MaTepnperanus ko3¢ GUIIeHTOB perpeccun. Pa3Hbie
CIocoOBI 3anmcH oneHOK. CBOICTBa;

- MaTpu4Has (opMa JHHEHHOH perpecCHOHHON MOJIEIH;

- CTaHAAPTU30BaHHbIE KO3 PHUINECHTH! perpeccun. Mozaenb perpeccun B CTaHAapTH30BaHHOH (QopMe;
- YpaBHEHHS B OTKJIOHCHHUSAX;

- IapHasl IMHEHHas perpeccus ¢ HyJIeBbIM CBOOOJHBIM WICHOM;

- YpaBHEHME JTUHEHHOM perpeccuu X Ha Y.

I[I/ICHepCI/IOHHHﬁ ananu3. Iloka3zaTtenu kadyecTBa IMOATOHKH PETPECCUU
PaccMarpuBaeMble BOIIPOCHL:

- aHaJIM3 BapHallM 3aBUCUMON IEPEMEHHON B ypaBHEHUU PETPECCUU;

- BEIOOPOYHBIE OLICHKH Tuctiepcuid. Jlucmepcus Ha OIHy CTETIeHb CBOOOIBI;

- KO3 PUIHEHT IeTepMUHAIIH. FITHBapHaHTHOCTE M CBOWCTBA;

- CBS3b KO3 PUIHEHTA JETEPMHUHAINH C KO PUIIMESHTOM KOPPEIIIIHHT;

- IPeICTaBIICHUE OTKIOHEHMSI OIICHKH OT HCTUHHOTO IapaMeTpa yepe3 ommoOku. CBoICTBa BECOB;
- MareMarudeckoe oxxunanue u qucnepeus MHK — onenok. Hecmemennocts MHK-o1ieHOK;

- HecMeneHHocTh MHK-o1ieHOK B MaTpuuHoii hopme;

- KJIacC JIMHEHWHBIX OIEHOK;

- pacnipenenenue u koBapuaius MHK-oneHok;

- pasnokeHue CyMMBbI KBaJpaTOB OTKJIOHEHUN HAOII0JaeMBIX 3HAUCHH 3aBHCHUMOM TIEpEMEHHOM OT ee
BBEIOOPOYHOTO CPETHETO;

- CTENIEHb COOTBETCTBUS JINHUU PErPECCUU UMEIOIIUMCS JaHHbBIM;

- IOKa3aTeNy KauecTBa MOATOHKH MapHOW JTMHEHHOH perpeccuu;

- CBOMCTBA OLIEHOK NapaMeTpoB, mosryyeHHbx 1o MHK

Knaccnueckas nuHeliHas perpecCuoHHas MOACJb IJIA ClIyvdas OIHOM O6T>HCHHIOH.[€I\/'I

[IEPEMEHHOM.

PaccmarpuBaemble BONIPOCHI:

- TeopeMa ["aycca-MapkoBa /1J1g mapHO# perpeccuu;

- IPEATIO0KEHHE O HOPMAJILHOM PACHpeIeNICHNH CITy4aifHOH ONIMOKH B paMKax KJIaCCHYECKOH JIMHEHHOM
perpeccuu U ero CleaCTBUS;

- IOBEpUTENbHBIE HHTEPBAJIbI OIIEHOK ITapaMeTPOB M MPOBEPKA TUIOTe3 00 UX 3HAUNMOCTH (t-TecT);

- IPOBEpPKa T'MIIOTE3 O KOHKPETHOM 3HaYeHUH KO3((HUINEHTOB PErPECCHH;

- IPOBEPKa I'MIIOTE3bI 00 aleKBaTHOCTH ypaBHeHHs perpeccun (F-tecr);

- IPOTrHO3MPOBAHUE HA OCHOBE MapHOW PErPEeCCUOHHOMN MOJIENH;

- IPHJIOKEHNS PETPECCHOHHON MOIEIH.




TemaTuka JTEKIMOHHBIX 3aHATUHN / KpAaTKOE COJIEpKAHNE

IIpoBepka BBINIOTHEHHS TPEANOCHUIOK METOAAa HAMMEHBIINX KBAJAPATOB.
PaccmarpuBaeMblie BOpOCHI:

- KpUTEPHUH IIPOBEPKU PABEHCTBA MaTEMATHUECKOT0 0XKUAAHUSA OCTaTOYHOM MOCIEI0BATENBHOCTU HYIIIO
Pacnpenenenue cTaTUCTUKY IPU HOPMAJIBHBIX OCTaTKaX;

- IPOBEPKa COOTBETCTBUS pacIpeAeICHUsI OCTaTOYHOM MOCIEeJ0BATEIbHOCTH HOPMAIbHOMY 3aKOHY
pacnpezeneHus. XapakTeprucTHueckas QyHKIHS 1 MOMEHTHl HOPMaIILHOTO pacnpesenenus. Beioopodnsie
OIICHKH acHMMeTpHuH 1 3kcuecca. Kpurepuit XKapka—bepa. RS-kputepuit HopMIpoBaHHOTO pa3maxa.
Kputepuii [Tupcona n Koamoropoa—CmupHOBa;

- KpUTEPHUl OBOPOTHBIX TOUYEK (IIMKOB) AJIS IPOBEPKH CBOMCTBA CIy4aifHOCTH psizia OCTAaTKOB.

- aprokoppemsanus. [locnencTeus Hammuus apTokoppersinnu. Kputepuii Japouna—Yorcona. MarpudanHas
(hopMyITHpPOBKA CTATHCTHKU;

- h-xpurepwuii JlapOuna it Moieseii ¢ 1aroBoii 3asucumoit nepemennoii. Tect Bpoima—T ondpu.

- BEIp@KEHUE OCTATKOB Yepe3 NCTHHHBIE omnOKy. CBOMCTBA IPOEKTOPA HA OPTOTOHAIBHOE JIOTIOJHEHHE.
- ompejiesieHre U popMBbI reTepoCKeJaCTHYHOCTH;

- MOCJIENICTBUS TeTepockenacTuaHocTH 11 MHK-oneHok;

- KPUTEPUH 115l TPOBEPKU FOMOCKEIACTUYHOCTH OCTaTOYHOM nocnenoBatenbHoctd. Tect [onadenna—
Ksanpra. Tecr ['neiizepa;

- TEOPETUKO-MAaTEMAaTUYECKHE OCHOBBI MYJIbTUKOJUIMHEAPHOCTH U €€ BIusiHUE Ha onieHkn MHK

Henunelinbie Mogenu perpeccuun

PaccmaTpuBaeMblie BOPOCHI:

- perpeccun HelNUHeiTHbIe OTHOCUTENIBHO BKIIIOYEHHBIX B aHAJIN3 OOBSICHAIONINX NTEPEMEHHBIX, HO
JIMHENHBIE 110 OIleHHBaeMBbIM HapameTpaM. OneHKa mapaMeTpoB HEITHHEHHONH MOJIeNT! OTHOCUTEIBHO
(hakropa.CrcTeMa HOPMAJIBHBIX YPaBHCHHUN. MeTO/] THHEeApHU3allnY;

- perpeccun HelMHEeIHbIe [0 OIICHUBAEMbIM NTapaMeTpaM BHyTpeHHe JIuHeiHble. OleHKa apaMeTpoB
HEJTMHEHHOM MOJIEIM OTHOCUTEIBHO (hakTopa;

- IWHEWHas B JorapudmMax perpeccus, Kak MOJIeIb ¢ IOCTOSIHHON 371aCTHYHOCTHIO;

- MOJIETIb C TIOCTOSIHHBIMM TEMIIAMHU POCTa (TIOTyJIorapupMuiecKast MOJeb);

- MOJIETIb C TIOCTOSIHHBIMH TEMIIAMHU POCTa (TIOTyJIorapupMuiecKast MOJeb);

- HHTEpIIPeTanys OLEHOK KO3 (PHUIMEHTOB Pa3INIHbIX (YHKIIMOHAIBHBIX (hOpM;

- KO3()(PUIMEHTHI TACTUYHOCTH JUIS HETTMHEHHBIX MOJIENIEH PEerpeccuH;

- mpo6JiemMa cpaBHEHUS MOJIeNIeH C pa3Hoil 3aBUcHMOi epeMeHHO. Tect 3apemOku. Metox Bokca-Koxkca;
- BEIOODP MEXK/1y MOJICIISIM.

Knaccuueckas MOJC/Ib MHOKECTBEHHOMN JTMHEHHOM perpeccumn

PaccmarpuBaemble BOIPOCHL:

- MHOXKECTBEHHasl JITHEHHAsI perpeccus B CKaJSIpHOM 1 MaTpu4HOH (opmax;

- METOJ{ HANMEHBIIINX KBaJ[PaTOB;

- ccTeMa HOPMaJIBHBIX YpPaBHEHU;

- MaTPUYHOE BBIPAXXEHHUE JJIsI BEKTOPA OLIEHOK K03 (PUIIMEeHTOB perpeccui;

- reopema ["aycca-MapkoBa /111 MHO>KECTBEHHOM JTMHEHMHOHN perpeccuu;

- TOKa3aTeN KauyecTBa MOJATOHKH MHOXKECTBEHHON PErpecCchy;

- KO3 GHUIUEHT MHOKECTBEHHOW KOPPEIISIINN;

- K03 GUIUEHT MHOKECTBEHHON AETEpMUHAINN M KO PHUIIMEHT MHOKECTBEHHON IeTepMUHAIINH,
CKOPPEKTHPOBAHHBII HA YNCIIO CTEIIEHEH CBOOOIEI,

- MPOBEpKa 3HAYMMOCTH K03 (HUITMEHTOB 1 aIeKBaTHOCTH PETPECCHH [T MHOKECTBEHHON JINHEHHOM
PErpecCUOHHON MoeNu;

- IOBEpPHUTENIbHbIE HHTEPBAJIbI OLICHOK apaMeTpPOB;

- (hopMyJIMpOBKa U ITpOBepKa 00IIeH TMHEHHON TUIoTe3b! 0 K03((PUINEHTaX MHOXKECTBEHHON PETPECCHH;.
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HCKOTOpBIe BOITPOCHI IPAKTUYCCKOTO MCITOJIB30BAHUA PErPECCHOHHBIX MO)ICJ'ICI\/'I.
PaccmarpuBaemble BOIPOCHI:

- MPOBEPKa FMIIOTE36I O COBMECTHOM 3HAYMMOCTH KO3(h(UITMEHTOB ITPH BKIFOYEHHBIX B MOJIENb (haKTOpaXx;
- MPOBEPKa HITOTE3HI O JINHEHHBIX OrpaHIMYCHHUAX Ha K03()(OUIIMEHTH MHOXKECTBEHHOH perpeccu.
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TemaTuka JTEKIMOHHBIX 3aHATUHN / KpAaTKOE COJIEpKAHNE

- I/IHqupMaHI/IOHHI)Ie KPpUTCPUH..

11

®ukTuBHBIE IepeMeHHbie. Tect Yoy.

PaccmaTpuBaemble BOIIPOCHI:

- UCTIOJIb30BaHHUE KaueCTBEHHBIX OOBSICHSIONINX NTEPEMEHHBIX;

- puxtrBHBIE (dummy) IepeMEeHHBIE B MHO)KECTBEHHOM JTHHEHHOH perpeccuu;

- CpPaBHEHHE JIBYX PErpeccuii C MOMOIIBI0 (PUKTHBHBIX IepeMeHHBIX 1 Tecta Yoy (Chow),
9KBHBAJICHTHOCTb ATUX ITOJXOIO0B.
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Tunsl ommOOK crienuUKAIy MOACIH.

PaccmarpuBaeMblie BOpOCHI:

- IPOMYIICHHBIEC U U3JIUIIHUE IEPEMEHHBIE;

- HeTpaBWIbHas (PyHKIMOHATIbHAS popMa MOJemH;

- CMEIICHUE B OLIEHKAX KO3 QULUEHTOB, BBI3bIBAEMOE HEBKIIOUEHHEM CYIIECTBEHHBIX IEPEMEHHBIX;

- yXyJILIEHue TOYHOCTH OLIEHOK (YBEJIMYEHUE OLIEHOK AUCIIEpCHUil) IpH BKIIOUEHUHU B MOAENb H3JIUIIHUX
MIEpEMEHHBIX;

- IPOBEPKA TMIIOTE3BI O TPYTIIE N3IHIIHUX IEPEMEHHBIX;

- RESET tect Pamcest (Ramsey's RESET test) st mpoBepky THIIOTE3BI O CYIIECTBOBAHUHN TPOITYIIICHHBIX
MIEpEMEHHBIX.

- nHpOpPMAINOHHbBIE KPUTCPHH.
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HapymeHHe IMpCAIIOCBIIIOK KJIACCUYECKOM JIMHEHHOM MOJCJIN. MYJ'IBTI/IKOJ'IJ'II/IHeapHOCTB.
PaccMarpuBaeMble BOIIPOCHL:

- 0TOOp (haKTOPOB B PErPECCHOHHYIO MOJIEIb;

- MYJIETUKOJUIMHEAPHOCTh TaHHBIX;

- AcaNbHASA U MIPAKTHYECKask MyJIbTHKOJUIMHEAPHOCTH (KBAa3UMYJIbTHKOJUIMHEAPHOCTD);

- TEOPETHIECKUE MTOCIEACTBHUS MYIbTUKOJUIMHEAPHOCTH JUTS OLIEHOK [TapaMETPOB PErPECCHOHHON MOJIETH;
- HecTaOWIBHOCTB OLICHOK NTapaMETPOB PETPECCUH U UX AUCIEPCHI MTPH MAJIBIX M3MEHEHHUSX HCXOIHBIX
JAHHBIX B CIy4ae MYyJIbTHKOJUIMHEAPHOCTH;

- IPU3HAKH HAJIMYHS MYJIbTHKOJIIMHEAPHOCTH;

- TOKa3aTeJH CTEIIEHN MYJIbTHKOJUIMHEapHOCTH;

- BCIIOMOTaTeJIbHBIE Perpeccru U mokaszarens "B3ayTus" aucnepcun (VIF);

- HzIeKC 00ycoBieHHOCTH HH(popMannonHoit Marpuiisl (Cl) kak nokazarenb CTeleH!
MYJIBTHKOJTHHEAPHOCTH;

- TECTUPOBaHUE Ha MYJIbTHKOJUTHHEApHOCTh MeToIoM Deppapa-I'nodepa.

- METOJI6I OOPBOBI C MYIBTHKOJUIMHEAPHOCTHIO: METO/IBI TIOIIArOBOTO BKJIFOYEHHUS U NTOIIArOBOTO
WCKITIOUYEHHS TIEPEMEHHBIX, UX JIOCTOMHCTBA U HEJOCTaTKH.
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Hapymenne npeanocsiiok KJIacCHYeCKON JTMHERHON MOIenu. I'eTepoCcKke1aCTHIHOCTb.
PaccMaTpuBaembie BOIPOCH:

- OLIEHMBAHHE TIPH HATUYUH T'€TEPOCKEACTUIHOCTH;

- B3BEILIEHHBIA METOA HAMMCHBIINX KBAJPaTOB;

- 0000IIeHHBIN METOI HANMEHBIITNX KBaIPaTOB;

- pobacTHBIEC CTaHIAPTHBIE OMUOKHU OIIEHOK K03 uIreHToB perpeccuu B hopme Yaiita (White).

15

HapymeHHe IMPEAIIOCHIIIOK KJIaCCUYECKOM JTMHEMHOMN MOACIIHN. ABTOKOppGJ’I}IL{I/I}I.
PaCCManI/IBaCMLIe BOIIPOCHI:

- BOBMOXXHOCTH YCTPAHCHHS aBTOKOPPECIIALINN;

- CTOXaCTHUYCCKUC 06LSICH$IIOHII/IC INEPEMCHHBIC,

- KOPPEJIMPOBAHHOCTL CO CHy‘laﬁHHM q)aKTOPOM;

- METOA MHCTPYMCHTAJIbHBIX ICPECMCHHBIX.
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MO,Z[CJII/I BPCMCHHBIX PAIOOB.
PaccmarpuBaemble BOIPOCHI:
- CHIOCOOBI IGKOMITO3UIIUY PsIJa HA COCTABILIIOLINE: TPEH, CE30HHOCTh, OLITNOKA;




TemaTuka JTEKIMOHHBIX 3aHATUHN / KpAaTKOE COJIEpKAHNE

n/m
- IEKOMITO3UIHSA psifa ¢ momomsio Mogenu ETS (error, trend, seasonal);
- nporHo3upoBanue ¢ nomoso ETS monenei;
- CTAHMOHAPHBIC 1 HECTALITMOHAPHBIC BPEMCHHBIC PSJIbI;
- MOJIENb CIIy4aliHOTO Oy KIaHUS;
- tecT Juxkku-®Oymnnepa.
17 |B3auMoCBsI3b BpEMEHHBIX PSIJIOB
PaccmarpuBaeMbie BOTIPOCHL:
- CHeHI/I(I)I/IKa OIICHKH B3aUMOCB3HU,
- KOMHTETpanusi;
- MOJIEJIb paclpeaeIEHHBIX JIAroB;
- mozens ADL(p,q);
- TecT I'panxepa.
18 |CucTtemMbl 5KOHOMETPUUICCKUX YPAaBHCHUM
CucTeMbl 5KOHOMETPHUECKUX YpaBHEHUI
PaCCManI/IBaCMLIe BOIIPOCHI:
-OK30I'CHHBIC, SHAOTCHHBIC U JIAIOBBIC IICPEMCHHBIC. CprKTypHaSI )5 HpI/IBCZ[éHHaH (1)0pMa 3aIlIucu
cucteMsl. [IpobieMa uaeHTH(UKAIIT;
- KOCBEHHBIN MCTOJA HAUMCHBIINX KBAIPATOB. HpI/I3HaKI/I I/I,Z[eHTI/I(bI/IL[I/IpyeMOCTI/I;
- ,HByXLHaFOBBIﬁ MCTOA HAMMCHbBIIIAX KBAAPATOB.
4.2. 3aHATHS CEMUHAPCKOTO THUIIA.
HpaKTI/ILIGCKI/IC 3aHATHUS
Ne
i Temaruka MPaKTUYECKUX 3aHITHI/KPATKOE COJIEPIKaHUE
1 |CnocoOsI ipecTaBieHus 1 00paOOTKHU CTATUCTUYECKUX JTaHHBIX. TodyeuHbIe U
MHTEPBaJIbHbIE OLIEHKH.
B pe3ynLTaTe paGOTLI Ha HpaKTH‘IECKI/IX 3aHATUAX CTyI[eHT nonyqaeT yMeHI/IH paCC‘II/ITLIBaTL TOYCYHBIC
HMHTCPBAJIbHBIC OIICHKN Ha OCHOBEC CO6paHHLIX JAaHHBIX C IIOMOIIIBXO ME€TOda E.N. HYCTBIJ'ILHI/IKa a TaKXKe
KpUTCpHUCB HI/IpCOHa )5 KOJ'IMOFOpOBa ucciaea0BaTb BBI60pKy Ha HOPMAJIbHOCTb.
2 |CraTUCTHYECKHE BBIBOBI: OIICHKH U MTPOBEPKU THITOTE3. [ HTIOTE3BI O CpeTHEM, O
JTUCTIEPCHUH.
B pesynprare paboThl Ha IPAKTHUECKUX 3aHATHIX CTYAEHT yUUTCS (GOPMYITHPOBATH CTATUCTUIECKHE
TUIIOTC3HbI, yCBaI/IBaeT HpaBI/IHa ux HpOBepKI/I, OTpa6aTI)IBaeT HABBIKHN HpOBepKI/I KJIFOUEBBIX TUIIOTE3 O
HapaMeTpax paCHpeI[eHeHI/ISICTpOI/ITL }:[OBepI/ITeHI)HI)Ie I/IHTepBaJ'H)I JJISI MATEMATHUYCCKOI'O OKUaHUA U
CPCAHETO KBAAPATUICCKOTO0 OTKIIOHCHUA HOPMAJIbHOI'O paclIpE€aCICHUA.
3 |AHOMaibHBIE HaOMOACHUS (BEIOPOCH). CTaTUCTHYECKHE KPUTEPHH HA HAIMIUE TPyOOoi
norpenrHocTy. JfuarpaMma «smmK ¢ ycamm.
B pe3yibTare pa6OTI)I Ha MPAKTUYCCKUX 3aHATHUAX CTYJACHT YUYUTCA BBISBJIATHL U BU3YAJIU3UPOBATH
BBIOPOCHI C TOMOIIBIO IPa(hUIECKOro METo1a — CTPOUTH M HHTEPIIPETHPOBATH AUATPAMMy pazMaxa
(«AmuK ¢ ycamm»), OTIpeieisis MeInaHy, KBapTHIIN, MEXKBapTHIIEHBIN pa3Max, TPAHUIIB JOIMYCTHMBIX
3HaquHﬁ U IIOTCHIIUAJIBHBIC 3KCTpCMaHBHBIe TOYKH, OTJ'II/I‘-IaTB pr6y}0 HOFpeH_IHOCTB oT BKCTpeMaJ'IBHOFO
3HA4YCHUS, TOHUMasl (PU3UIECKYIO U CTATUCTHYECKYIO IPUPOAY aHOMAJIBHBIX HAOJIOAEHUH B BEIOOPKE,
(i)OpMyIII/IpOBaTI) CTATUCTHUYCCKUEC TUIIOTE3bI HpI/I HpOBepKe Ol]HOpO}IHOCTI/I JaHHBIX, HpI/IMeHﬂTB
HapaMeTpI/IquKI/Ie KpI/ITepI/II/I JUIST UCKITFOYCHU L pr6BIX HOFpeIHHOCTeﬁ B npe;mononcem/m HOpMaI[BHOFO
3aKOHa pacupeacjICHUA
4 |KoaddumueHT mapHO KOppEsIUU: BRIUYUCICHUE, CBOMCTBA. OIIEHKA TECHOTHI MAPHOM

JIMHENHOHN KOPPEIALUOHHOMN CBSA3U
B pe3yibTare pa6OTBI Ha MPAaKTUYCCKOM 3aHATUU CTYACHT 0Tpa6aTBIBaGT HaBbIKH BbIYHCIICHUSA U MIPOBEPKU
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Temaruka MpakTUYECKUX 3aHITHI/KPATKOE COJIEPKaHUE

CBOMCTB K03((HUIIIEHTa KOPPEISIIUN KaK MEPHI TeCHOTHI TAPHON JINHEHHOHM KOPPETSIIOHHOHN CBS3H,
OIpe/iessieT CTAaTUCTUYECKYI0 3HAYMMOCTh KO3()(DUIIMEHTOB MapHOi KOPPEISALUH U JETEPMUHALIMN, CTPOUT
KOBAapHAIMOHHYIO ¥ KOPPEISLMOHHYIO MaTPHILbl, HAXOIUT I'PaHUIIBl JIOBEPUTEIEHOTO HHTEPBaja s
K03(hdHULKeHTa KOPPEISILUH, HCIONB3Ys TPYU He00X0IMMOCTH IpeoOpazoBanue duiepa.

[TapHas nuHelHas perpeccus.

B xope mpakTtrdeckoii paboThl cTyaeHT MproOpeTaeT HaBBIK BEIYUCIICHHUS OIICHOK KO3 (HUIIEHTOB MapHOH
perpeccry, OCHOBaHHBII Ha PEIICHUH CHCTEMbI HOPMAaJIbHBIX YpaBHeHUH. [1omyueHHbIe OLeHKH
TIPOBEPSIOTCS (BEPUDHUIIUPYIOTCS) C UCHOIB30BAHUEM MATPHUIHOTO CIT0c00a M HHBIX SKBUBAJICHTHBIX (hopM
pacuéra MHK-oneHok.

JlrcriepCMOHHBIN aHaIu3 NapHOW JIMHENHON PETPECCHM. .

B pesynbrate paboThl Ha MPAKTHYECKHUX 3aHATUAX CTYIEHT npruodperaeT ymenue Haxoantb RSS,ESS,TSS,
Uccle10BaTh K03(h(HUIUEHTH ypaBHEHUS PErPECCHU Ha 3HAUUMOCTb C IOMOIIbI0 kputepus CTbIo/eHTa, a
TaK)ke MCCIIEN0BATh HA 3HAUMMOCTh CAMO PETPECCHOHHOE ypaBHEHHE C IIOMOIIBI0 kpuTepus dumepa,
HAXOJUTh HECMELIEHHYIO OIIEHKY JUCIEPCUH OIIUOOK, OTHOCUTEIbHYIO OIMOKY allpOKCUMAIUU U
3aCTUYHOCTD, CTPOUTH HHTEPBAIBHYIO OLIEHKY TOUEYHOTO IPOTHO3a MHANBHIYATHHOTO 3HAUCHHS U
CpEeIHETOo 3HaYCHNUS MPOTHO3A.

Mopens perpeccuu B CTaHIapTHU30BAHHOHN (opMe.

B pesynprate paboThl Ha IPAKTHUSCKUX 3aHATHAX CTYISHT MPHOOpETAST YMEHUE CTaHIAPTH30BATh
HCXOJIHBIE IIepEeMEHHBIE (LIEHTPUPOBATh U HOPMHUPOBATh) U CTPOUTH YPaBHEHUE PErPecCcru, MEPEXOAUTh OT
ypaBHEHHS PErPECcCHH B HATYPaIbHOM MacllTade K CTaHIapTH30BaHHOW (opMme, pacCUMTHIBaTh OeTa-
K03((ULHEHTH! 1 HHTEPIPETUPOBATh X KaK MEPBI BIUSHUS (PAKTOPOB IPH CPABHEHHH MX CHJIBI
BO3JICHCTBHSI Ha PE3YJIbTAT, UHTEPIPETHPOBATh PEIPECCHOHHYIO MOJICIb B CTaHIapPTH30BaHHOU (opMe.

[Tapuas nunHeliHas perpeccust X Ha Y.

B pesynprare paboThl Ha IPAKTHUECKUX 3aHATHIX CTYACHT IPHOOPETaeT YMCHHE CTPOUTH YpaBHCHHE
00paTHON MapHOH TMHEWHOW PETPECCHH, PACCUUTHIBATH €ro K03 HUIIEHTH Yepe3 ko3¢ Gpuiuent
KOppeIaiuu U METOAOM HAaMMCHBIINX KBAAPATOB, a TAKKC COIIOCTABIIATH MOJYYCHHBIC PE3YJIbTATHI C
K03 PHUIIMECHTaMU TIPSIMOH PErPecCry, OTPENEIATh YTOJI MEXITy MPSIMBIMH PETPECCHH.

Henunetnbie Mogenu perpeccuun

B pesynbTate paboThl Ha MPAKTUUECKHUX 3aHATUSAX CTYIEHT IIPUOOpETaeT yMeHNe HACHTH(OUIIMPOBATD U
KHaCCI/ICbI/IHHpOBaTL THUIIBI HEJIUHEHHOCTHU B OKOHOMETPHUUYCCKUX MOACIIAX, HPUMCHATH METOAbI
JMHeapHu3aluy (3aMeHa NepeMeHHBIX, JIorapupMUPOBaHUE, TIOJIMHOMHANIBHbBIE TPE0OPa30BaHN) U
(OpMHUpOBATh CHCTEMY HOPMAIIBHBIX YPAaBHEHHH IS OLICHKH IapaMeTPOB HEJIMHEHHBIX MOJIeTIeH ¢
HOMOIIBI0 METO/Ia HAMMEHBIIHX KBaJPaToB, CTPOUTH M HHTEPIPETUPOBATH MOJIYJIOrapu(pMUIECKUE U
JorapuGMUIecKre MOJETH (MOACIH C MOCTOSIHHOM 3JJaCTUYHOCTBIO U MMOCTOSTHHBIMU TEMIIAMH POCTA);
PaccYUTHIBATH KOIPPUIIMEHTBI NACTHYHOCTH JUTS Pa3IMYHBIX QYHKIMOHAIBHBIX (GOPM (CTENICHHOH,
HOKa3aTeIbHON, 0OpaTHOM | JIp.); UCIIONB30BATh KPUTEPHH CPABHEHHS MOJIeIIeH ¢ pa3HOW 3aBUCHMOI
nepeMeHHoi (Tect 3apemOku, MeTos bokca—Kokca) u ocyiiecTBiasiTb 000CHOBaHHbBIN BEIOOP MEXIY
AIBTCPHATUBHBIMU HEJIMHEIHBIMU CHCHHCbHKaHHHMH
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HpOBepKa BBIITOJIHCHUSA ITPEATIOCHIIOK METOJd HAMMCHBIINX KBAAPATOB.

B pesynprare paboThl Ha IPAKTUUECKUX 3aHATHIX CTYACHT IPHOOPETAaeT YMEHNE TIPOBEPSTH BHIIOIHEHHE
kroueBbIx npeanocsuiok MHK, oTHocsmuxcs K cilydalfHON COCTABISIOIIEH: paBEHCTBO MaTEMAaTH4YECKOTO
O’KMJaHUSI OCTATKOB HYJIIO (C Y4ETOM pacnpeiesieHHs] CTATUCTHKY TIPH HOPMAJIBHBIX OCTaTKax) U
COOTBETCTBUE OCTATOYHOM MOCIIEA0BATEIbHOCTH HOPMAIIbHOMY 3aKOHY pacnpeaeneHus. CTyAeHT yuurTcs
paccunThIBaTh BEHIOOPOYHBIE OLIEHKH aCUMMETPHH M dKCIIecca, IIPUMEHATH kputepuit XKapka—bepa, RS-
KpHUTEepHi (HOPMUPOBAHHOTO pa3Maxa), a Takxke kputepuu [Inpcona n Konmoropoa—CMupHoBa Jutst
MIPOBEPKH THIIOTE3bI O HOPMAJIIBHOCTH OCTATKOB, HHTEPIIPETUPOBATD HOITYICHHBIC 3HAUCHIS U I€TaTh
BBIBOJIbI O IPUMEHUMOCTH Kiaccuueckoro MHK.
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Beinonnenue npeanoceuiok MHK.
Brinonnenue npeanocsuiok MHK.
B pe3yibTare pa6OTBI Ha MPAKTUYCCKUX 3aHATHUAX CTYJACHT an06peTaeT YMEHUE NPOBEPATH BBIIIOJIHCHUC
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Temaruka MpakTUYECKUX 3aHITHI/KPATKOE COJIEPKaHUE

ocHOBHBIX npeanocsutok MHK: cirydaitHOCTB (HEKOppEIHPOBaHHOCTH) OCTATKOB C TIOMOIIBIO KPUTEPHUS
MOBOPOTHBIX TOYEK; OTCYTCTBHE aBTOKOPPEISILMHY - IPUMEHsIsl KpuTepuil JlapOuna-YoTcoHa (B TOM 4uciie
B MaTpU4HOH (pOpMyIHMpPOBKE); TOHUMATH ITOCIIEICTBUS aBTOKOppeauu st cBoiicte MHK-oneHok;
OIIPEIeNIATh U PACIIO3HABATh PA3IMYHbIE (POPMBI F€TEPOCKENACTUIHOCTH, OLIEHUBATH €€ MOCIIECACTBUS IS
MHK-o1ieHOK ¥ IPOBEPATh TOMOCKEAACTUYHOCTh OCTAaTKOB ¢ oMolbio TecToB ["onadenna-Ksanara n
I'neitzepa.
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Henuneiinbie o GpakTopy MOAETH perpeccuu

B pesynprate paboThl Ha IPAKTHUECKUX 3aHATHAX CTYIEHT OCBAWBACT METOJ| IMHEAPH3ANHN JIIS
MIPUBEICHUS HEMMHEHHBIX 10 (pakTopy Moieneil (MOTMHOMHIAIBHBIX, THIIEPOOTIYECKUX, CTEIICHHBIX H JIp.)
K JJMHEHHOMY BHAY, COCTABJIATh U pelIaTh CHCTEMY HOPMAIBHBIX YPaBHEHHHN JJIS IPe0Opa30BaHHBIX
TMEPEMCHHBIX a TAKKC MHTEPIIPECTUPOBATH NOJTYUYCHHBIC OLCHKHU IMTapaMETPOB B I/ICXOL[HOI71 HEJIUHEHHOM
cnenupuKaIum.
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Henuneitnbie 10 OlIEHUBAEMbIM ITapaMeTpaM BHYTPEHHE JIMHEHHBIE PErpecCum

B pesynbraTe paboThl Ha MPAKTHUECKUX 3aHATUSAX CTYICHT OCBaUBaeT MPUEMBI OLIEHKU BHYTPEHHE
JMHEHHBIX HEMMHEHHBIX MOJeNeH (CTeIIeHHOH, TOKa3aTeIbHOHM, SKCIIOHCHIIMAIEHON U [p.) IIyTEM HX
JMHEAPHU3AUHU ¢ TOMOIIBIO JIOTapA()MUPOBAHHS U IPYTHX MPEOOPA30BAHUN; CTPOUTH U HHTEPIIPETUPOBATH
JUHEHHYIO B JIoTapu(Max perpeccHio Kak MOJIeb C TIOCTOSHHOH 3JIaCTHYHOCTHIO; CTPOUTH H
HHTEPIPETHPOBATH MOTyIOTapu(PMUIECKHE MOACTH (MOACTH C TIOCTOSTHHBIMH TEMITAMHU POCTa) KaK IS
3aBHCHUMOH, TaK U IS HE3aBUCUMOH IepeMEeHHON; KOPPEKTHO HHTEPIPETHPOBATE OICHKH KOA(PPHUIIESHTOB
JUTSL PA3ITUYHBIX (PYHKIIMOHAIBHBIX (OpM (JIMHEHHOM, JIOT-JIMH, JIMH-JIOT, JIOT-JIOT); PACCUUTHIBATh
K03((ULUEHTHI 3JIACTUYHOCTH JUIsl HEJIMHEHHBIX MOJIeTIel perpeccuy.
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CpaBHeHus MojieNiel ¢ pa3HOM 3aBUCUMON ITEPEMEHHOM.

B pe3synbraTe paboThl Ha IPAKTHYECKUX 3aHATHAX CTyJEHT (OPMHUPYET CIOCOOHOCTh KPUTHYECKH
OLICHUBATh COIMIOCTABUMOCTh YKOHOMETPHUYESCKIX MOJENCH, 0CO3HaBass MaTEMaTHYECCKYIO0 HEKOPPEKTHOCTb
MPSMOTO CpaBHEHUS KOA(PPHUIHeHTOB AeTepMuHannu (R”2) nmpu pa3nmuaHBIX (YHKIIMOHAIBHBIX (OopMax
3aBUCUMOM IepeMeHHON. CTYICHT OCBaHBAET aJrOPUTMBI IPUMEHEHHS TecTa 3apeMOKH AJIst
CTATUCTUYECKOI0 000CHOBAaHHS BHIOOPA MEXIY JIMHEHHON 1 JIorapupMudeckoi cnenuduKanusMu, a
taxke Merona boxca—Kokca 1715t HAX0XKAEHHS ONTHMAIBHOTO TApaMETPUIECKOro Npeodpa3oBaHus
3aBUCUMOM IIEPEMEHHON. ITOrOBBIM HAaBBIKOM SIBJISIETCSI YMEHHUE OCYILIECTBIISTh CTPOrHil, OIIMPAOIUICS
Ha CTaTUCTHYECKUE KPUTEPUH M SKOHOMHUYECKYIO TEOPHIO, BBIOOP Hamrydiiell GQyHKIMOHATBHON (HOPMBI
Cpelyl KOHKYPUPYIOIIUX MOZENEH.
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Twumel omnooK CHCLII/I(I)I/IKaLII/II/I MOJCIN.

B xo0Jie IpakTHYECKUX 3aHATHI CTYACHT MPUOOpeTaeT HABBIKM THAarHOCTUKH OMIMOOK CrielM(pUKALIMI
9KOHOMETPHYECKON MOACIHN: HACHTH(OUKALMN BKIFOUSHHUS U3ITHIIHUX U HCKITIOUSHUS! CYIIECTBEHHBIX
OOBACHSIONINX TIEPEMEHHBIX, a TaK)Ke 00HAPYKEHHUS OMIOOK B BRIOOPE (DYHKIIMOHATBHON (POPMEI.
CTyneHT ocBanBaeT IPUMEHEHNE 1 KOPPEKTHYIO HHTEPIIPETaIHIO TecTta PaMces kak yHHBEpCaIbHOTO
CpelCTBa BBISBICHUS CKPBITBIX HAPYIICHUH CIeU(HUKALIMH, B TOM YHCIIC HEYYTEHHBIX HEIMHEHHBIX
3 (EKTOB U MPOIMYIICHHBIX IEPEMEHHBIX, HMEIOIINX KOPPEILIHUIO C YKE BKIIOYEHHBIMH B MO
(haxkTOpamu.

16

Knaccuueckas MOACIb MHOKECTBEHHOM JTMHEHHOMI perpeccuun

B pesynprare paboThl Ha IPAKTHUECKUX 3aHATHIX CTYAEHT IIpHoOpeaTe HaBBIKU IIOCTPOCHUS U IPOBEPKU
Ka4yecTBa YPaBHEHUSI MHOKECTBEHHOW JIMHEITHOHN perpeccuu U ero OTJAENIbHBIX IaPaMETPOB C MOMOIILIO
HajcTpoek MS Excel, mHTepnpeTHpoBaTh pe3yibTaTbl MOJECIUPOBAHHUS.

17

Kitaccnueckast TnHEWHAst MOJIEb MHOKECTBEHHOM pErpeccuu

B pe3yibTare pa6OTI)I Ha MPAaKTUYCCKUX 3aHATHAX CTYJACHT OCBAUBACT MpaBUJia U UHCTPYMCHTBI AJIsd
MOCTPOCHHUS ypaBHEHNE MHOKECTBEHHON JIMHEIHOI perpeccun B Gretl, mpoBepaTs KaueCcTBO ypaBHEHHUS B
IICJIOM U €TI0 OTACJIBHBIX MAPpaAMETPOB MHTEPIIPETUPOBATE PE3YJIbTAThI MOACITNPOBAHUA.

18

KOppCJ‘IHHI/IOHHHﬁ aHaJIN3 3aBUCUMOCTEN B 9KOHOMCTPUKCE.
B pesynprare paboThl Ha TPAKTHUECKOM 3aHATHH CTYACHT IIPHOOPETaeT HaBBIKM IIOCTPOCHUS U aHATIN3a




/o

TemaTuka MpaKTHYECKUX 3aHATUI/KpAaTKOe CollepKaHHe

MAaTpHIIBI MapHEIX Koppeisimuii B MS Excel st neneit oréopa (pakTopoB B MOAEIH, YIUTCS
MHTEPIPETHPOBATh 3HAYCHUSI Pa3IMYHbIX BUJOB KOA(P(HUIIMEHTOB KOPPEIIINH.

19

KOppGJ’I)II.[HOHHBIfI aHaJInu3 3aBUCHMOCTEH B OKOHOMECTPHKE

B pe3ynbTaTsl paboThl Ha TPAKTHYECKOM 3aHATHH CTYJICHT IIPHOOpETaeT HaBBIKU IIOCTPOCHUS U aHAIIN3a
MaTpHIBl TapHBIX Koppesanuii B Gretl aiist nesneit or6opa pakTopoB B MOJIENb, YIUTCSI HHTEPIIPETHPOBATH
3HAYEHMS Pa3INIHBIX BUAOB KO3()(HUIIMEHTOB KOPPEIALIIH.

20

HGKOTOpHe BOIIPOCHI NPAKTUYCCKOT'O UCITOJIB30BaHUA PEIPCCCHOHHBIX MOI[CJICﬁ
B pesynbpTate paboThl Ha IPAKTUYECKOM 3aHATHUH CTYICHT HHCCIEAYET Pa3IHIHbIe CIIOCOOBI
000cHOBaHHOTO 0TOOpa (PaKTOPOB B MOJIEINH

21

HGKOTOPBIC BOITPOCHI IPAKTHYECKOT'O MCITIOJIB30BAHUSA PEIrPECCHOHHBIX MO,Z[GJ'IGFI

B pesynbTate paboThl Ha MPAKTUUECKUX 3aHATUSAX CTYIEHT IPHOOPETaeT HABBIKU MPOBEPKHU THITOTE3bI O
JIMHEHHBIX OTPaHUYCHUAX Ha KOI(PPHUIUESHTH MHOXECTBEHHON PErpeccuy, HHTEPIPETHPOBATh
MOJy4EeHHBIE PE3yNbTaThl

22

®uktuBHBIE IepeMeHHbIe. Tect YHoy.
B pe3yiabTare pa6OTbI Ha MPAKTUYCCKUX 3aHATHUAX CTYACHT HpI/IO6pCTaCT YMCHHUC UCCIICAOBAHUA
CTPYKTYPHOH CTaOMIEHOCTE TaHHBIX PA3IMIHBIMA CTIOCOOAMH

23

MynbTUKOUIMHEAPHOCTh

B pesynbraTe paboThl Ha MPAKTHYECKUX 3aHATHUAX CTYJCHT YUUTCS OCYIIECTBISATH 0OOCHOBaHHBIH 0TOOP
q)aKTOpOB B pETPECCUOHHYIO MOJICIIb; BBIABJIATE MYJIbTUKOJUIMHEAPHOCTD JaHHBIX, pa3in4yaTb UACAJIbHYIO
U TIPaKTHYECKYIO (KBA3UMYJIbTUKOIIMHEAPHOCTE); TOHUMAaTh TEOPETHIECKHE OCIEICTBUS
MYJIbTHKOJZTMHEAPHOCTH ISl OLIEHOK MapaMeTpoB (POCT JUCHEPCHi U KOBapHalUi, HEYCTOHYMBOCTh
k03(h(ULHEHTOB); aHATU3UPOBATH HECTAOMIILHOCTD OLCHOK U MX JUCIICPCHI PH MAJIbIX U3MEHEHHUSX
MCXOJHBIX JJAHHBIX; PACTIO3HABATH NPU3HAKH HAJMYHS MYJIbTHKOJUTMHEAPHOCTH; IPUMEHSThH
KOJIMYECTBEHHBIE TMIOKA3aTENIU CTENEHH MYJIbTHKOJUTMHEAPHOCTH - CTPOUThH BCIIOMOTATENbHBIE PETPECCUH,
paccUuTHIBaTh MOKa3atelb «B3AyTHs» aucnepcuu (VIF) n unaexc o0ycnoBiIeHHOCTH HHPOPMAIIMOHHON
marpuipl (CI); IpOBOIUTE MHOTOCTOPOHHEE TECTUPOBAHKE HA MYJIbTHKOJUIMHEAPHOCTH C UCIOJIB30BAHUEM
Metona @eppapa-I'mobepa (Bkiouas ?°2-KpUTepHii Ui BEKTOpPa pEerpeccopoB B menom, F-kputepuu ajis
KaX10¥ epeMEeHHOI! U t-KpUTepUH [T MApHBIX KOPPENALNii); IPUMEHITh METOABI OOPHOBI ¢
MYJIbTHKOJJTMHEAPHOCTHIO - TIOIIArOBOE BKIIFOUSHHE M TIOIIAr0BOE UCKIIIOUEHHE TIEPEMEHHBIX, OLEHUBAsI
UX JOCTOHMHCTBA U HEJOCTATKH.

24

FCTepOCKeI[aCTI/I‘IHOCTB " aBTOKOPppCIIAIUA
Ha MNPAKTUYCCKUX 3aHATHUAX CTYACHT YUUTCA O6Hapy)KI/IBaTB, n30erath U YCTpaHATh OCHOBHBIC HAPpYIICHUA
MpCANOChIJIOK TCOPEMBI Faycca-MapKOBa C UCTIOJIb30BAHUEM PA3JIMYHBIX CTATUCTUYCKCKUX TECTOB.

25

Moenu BpeMEHHBIX PsIIOB

Ha HpaKTI/I‘IeCKI/IX 3AHATUAX CTyHeHT y'-II/ITCSI BBIABJISATE U MO}IGHI/IpOBaTI) paSJ'II/I‘-IHI)Ie KOMIIOHCHTHI
BpeMeHHOFO psl):[a, HpI/IO6peTaeT HAaBBIKU HOCTpOCHI/Iﬂ, MO}IeHI/IpOBaHI/IH, aHaJIn3a u HpOFHO?)I/IpOBaHI/Iﬂ
BPEMEHHBIX PsAIOB.

4.3. CamocrosiTenbHas paboTa 00y4arommxcsl.

/o

Bun camocrositensHoi# paboTh

IIoarororka k MPaKTUICCKUM 3aHATUAM

Pabora ¢ JICKIIMOHHBIM MaTCpUAIOM

PaGora c nuteparypoit

Brimonnenune kypcoBoit paboThI.

ol B W N -

IIoarororka k HpOMC)KYTOLIHOI\/'I aTTeCTaluu.




6 | [loaroroBka K TeKyIemy KOHTPOJIIIO.

4.4. IlpumepHbIi IEpeYeHb TEM KypPCOBBIX padoT
1) UccnenoBanue npoCTpaHCTBEHHBIX SKOHOMETPUYECKUX MOJEIIEH

2) AHanu3 U MPOTHO3UPOBAHUE JI0XO0JI0OB HACEICHUS
3) AHanu3 ¥ MPOrHO3UPOBaHUE 00BEMa KOHTEHHEPHBIX MEPEBO30K
4) Ananu3 counabHO-3KOHOMUYECKHX MOKa3aTesied pernoHoB Poccun

5) OxoHOMeTprYeCKUi aHaINU3 (QYHKIMH CIIpoca U CIIpOCa-TMPEAI0KEHUs Ha
OCHOBHBIE BH/IbI IIPOJIOBOJILCTBEHHBIX TOBAPOB

6) KommnekcHplii aHamuM3 B3aUMOCBSI3U  (PMHAHCOBO-3KOHOMHYECKHX
MoKa3aTesen NesTeIbHOCTH MPEANPUSATHHA

7) KoMiuiekcHbll aHanu3 (pakTOpOB TEKYUECTH KaJApPOB

8) KommiekcHpli aHamu3 B3aUMOCBSI3U  (PMHAHCOBO-3KOHOMHYECKHX
MoKa3aTesel JesATeIbHOCTH OpraHu3alui TpaHCcopTa

9) KowmmiekcHbli  aHanM3 ~ TOKas3aTeled  KauecTBa  IMEPEBO30K
KEJIE3HOAOPOKHBIM TPAHCIIOPTOM

10) DxoHOMETpUUECKOE MOJETUPOBAHNE PHIHKA SKHIIbS

11) KoppensinmoHHO-perpecCHOHHBIN aHaau3 (HHAHCOBO-KOHOMHUYECKHUX
mokKasaTeJieu

B Tedenme ceMmecTtpa CTYACHT BBINIOJHSET KypCOBYIO paboTy TIO
COIIACOBAHHOM C ITPEIOaBaTEIIEM TEME.

KypcoBas paboTta cocTouT u3 Keic-3a1aHnii, UCXOIHbIE JAHHBIE JIJI1 KOTOPBIX
KaXJOMYy CTYAEHTY BBIIAIOTCS B COOTBETCTBUHU C MHAUBHUAYAIBHBIM BAPUAHTOM.

5. IlepeueHp wu3NaHMMI, KOTOPBIE PEKOMEHAYETCS MCIIOIB30BaTh IIPU
OCBOEHUU JIUCUUIUIMHBI (MOZYJIS).

Ne
y bubnuorpaduueckoe onucanue Mecto nocryna
n/n
1 | DxoHomeTpuKa : yueOHHK Juist By30oB / M. W. | https://urait.ru/bcode/535449 (nara
Enuceena [I/I I[p] ; IO peHaKHHCﬁ nu. n. 06pan1eHI/m: 14.04.2025).* Texkcr :
Enuceesoit. — Mocksa : U3gaTenscTBo 3IIEKTPOHHbII

FOpaiir, 2024. — 449 c. — (Bricuiee
obpaszosanue). — ISBN 978-5-534-00313-0.
2 | Jemunosa, O. A. DxoHOMeTpHKa : yaeOHHK | https://urait.ru/bcode/536210 (nara
¥ IpakTHKYM Juts By30B / O. A. Jlemunopa, | oOpamenus: 14.04.2025)..— Texer
JI. I. ManaxoB. — Mocksa : M3narenscTBo | IEKTPOHHBIH

FOpaiit, 2024. — 334 c. — (Bsicmiee
obpazoBanue). — ISBN 978-5-534-00625-4.




Kpemep, H. I1I. DxoHomeTpuKa : y4eOHHUK U
npaktukyMm i By3os / H. I11. Kpemep,

b. A. IlyTko ; mox pegakuuen

H. III. Kpemepa. — 4-e uz., ucnp. u

non. — Mocksa : U3narensctBo FOpaiiT,
2024, — 308 c. — (Bricmiee

obpazopanue). — ISBN 978-5-534-08710-9.

https://urait.ru/bcode/535528 (nara
obpamenus: 14.04.2025)— TekcrT :
3JIEKTPOHHBII

AHaJIM3 JaHHBIX : YYeOHHK I BY30B /
B. C. MxurapsH [u Ap.] ; o peaakuuen

https://urait.ru/bcode/557384 (nata
obpamenus: 14.04.2025) — Tekcer :

B. C. MxwuTrapsina. — Mockga : 9JEKTPOHHBIN
WznatenscrBo FOpaiit, 2024. — 490 ¢. —

(Boiciiee obpazoBanue). — ISBN 978-5-

534-00616-2.

Nimxansa M.B. DxonoMerpuka: YaeOHOe HTB PYT(MUUT):

nocobue. — M.: PYT(MUUT), 2017. — 65c.

http://library.miit.ru/bookscatalog/metod/DC-
305.pdf (nata oopamenus: 14.04.2025).-
TekcT: 21eKTPOHHBII.

Kapnenko H.B. Dxonomerpuka. AHanu3 u
IIPOrHO3MPOBAHUE BPEMEHHOTO psija :
yuebHoe nocobue / Kaprienko H.B.. —
Mocksa : Poccuiickuii yHUBEpCUTET
tpancnopta (MUUNT), 2018. — 132 c.

HTB PYT(MUUT):
http://library.miit.ru/bookscatalog/metod/DC-
569.pdf (mara obpamienus: 14.04.2025).-
TekcT: 31eKTPOHHBII.

6. IlepeueHb COBpPEMEHHBIX

OCBOCHUHU JUCIUIUIMHBI (MOIYJIA).

npodeCcCUOHAIbHBIX

0a3 JaHHBIX H

WH()OPMAITMOHHBIX CIPABOYHBIX CHUCTEM, KOTOPHIE MOTYT HCIIOJIB30BATHCS MPH

Hayuno-texuuueckast oudnuoreka PYT (MUUT): http://library.miit.ru
Oo6pa3zoBarenbHas miatdopma «FOpaiity : https://urait.ru/

®denepanbHas ciyx0a rocy1apcTBEHHOM CTaTUCTUKU: https://rosstat.gov.ru/

Od¢unmaneheiil cailt banka Poccun: https://www.cbr.ru/

®dunancoBslii noptan «dunam.py»: https://www.finam.ru/

7. llepeyeHb  JUIEH3UOHHOTO

U CBOOOJHO  PacIpoCTPaHSAEMOIO

MpOrpaMMHOT0 OO€CTeUYeHUs, B TOM YHCJIE OTEUECTBEHHOI'O MPOU3BOJICTRA,
HEO0OXOIMMOT0 JIJI1 OCBOCHUS JUCIUTLIIMHBI (MOTYJIs).

OdwucHbrit maket npuioxeHuit Microsoft Office

[TpuknagHoii mporpamMmusklit maket Gretl

8. Ormucanue

MaTepUaibHO-TEXHUYECKOU  0a3kl,

HEOOXOIMMON I

OCYILECTBJICHUSI 00pa30BaTEILHOrO Mpoliecca Mo TUCIUILTHHE (MOIYIIIO).



Jlnst  mpoBefeHUsT JIGKITMOHHBIX 3aHATUNA HEOOXOIWMa ayJauTOpHUsl C
MyJIbTUMENA annaparypoil. J[yis npoBeneHus TpakTUYECKUX 3aHATUN TpedyeTcs
ayIuTOpHsi, OCHallleHHass MylbTuMmenua anmnaparypoir u IIK ¢ HeoOXomumbiM
IPOrpaMMHBIM 00ECTICUEHHEM U MOJKIIOYEHUEM K CETU UHTEPHET.

9. ®opma MPOMEKYTOUYHOU ATTECTALINU:

KypcoBas padota B 5 cemectpe.
DK3aMeH B 5 ceMecTpe.

10. OueHouHbIE MaTEPHUAIIBI.

OrneHoYHbIE MaTepUabl, IPUMEHSIEMbIE TIPU MPOBEACHUH MPOMEKYTOUHOM
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. KaQeapsl
«H(pOpMaIIIOHHBIE CHCTEMBI
U(PPOBON IKOHOMHKID)

JIOLEHT, AOIEHT, K.H. Kadeapsl
«H(pOpMaIIIOHHBIE CHCTEMBI
IU(POBOI IKOHOMUKI

CorJiacoBaHo:

3asenyrommii kadeapoit DK
3asenytromuii kadenpoit UCID

[Ipencenarens yueOHO-METOIUUYECKOM
KOMUCCHUU

M.B. Unixausu

A.N. ®posioBuyes

I''H. Edpumos

N.M. JlaBpoB
JILA. Kapruna

M.B. Unixausau



