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1. OOue cBeaeHus 0 JUCHUILIMHE (MOTYJIE).

[enssMu OCBOCHUS AUCIIUIUIUHBI SIBISIOTCS:

- 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;

- HAy4YuTh TNMOHUMAHHMIO U HCIOJIb30BAHUIO MAaTEMaTHYECKOro f3bIKa, Ha
KOTOPOM MPHUHSTO OMUCKHIBATH COBPEMEHHBIE IKOHOMETPUUECKUE METOIbL;

- TNPUBUTH KPUTUYECKUU MOJXOJ] TpPH OTOOpE MHCTPYMEHTOB aHalIM3a U
OCO3HaHWE HEOOXOAMMOCTH TINATEIBHOTO TECTUPOBAHMSI CTATUCTHUYECKOM
aJIEKBaTHOCTH IOJy4a€MbIX MOJEIEN;

- Pa3BUTH HABBIKH COJEPKATEIBbHON UHTEPIPETALIMN PE3YIIBTATOB.

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

[lepeyenr GopMHUpyeMBIX pe3yJbTaTOB OCBOCHHSI  0Opa3oBaTEILHOM
porpamMmbl (KOMIIETEHIIU) B pe3ysibTaTe 00yUeHHUS 10 AUCIUILUIUHE (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 pelieHus MpodecCHOHANBHBIX 3ajady C HCIOJIb30BaHUEM
COBPEMEHHOT'0 HHCTPYMEHTapHsI;

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

OOGy4eHwue Mo JUCUUIUIUHE (MOIYJIIO) MPENOJaraeT, 4YTo Mo €ro pe3ybTaTam
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 mocnenctBusi ux HapyueHus (reTepocKenacTUYHOCTD,
ABTOKOPPEISAIHS, MYJIbTUKOJTMHEAPHOCTD);

- CBOWCTBAa OCHOBHBIX CTaTUCTHYECKUX paclpejelieHuid (BKIIOYas
pacnpenenenue ?°2, t-pactpenenenue Crorogenta u F-pacnpenenenue duiepa-
Cuenexopa), IpUMEHSIEMbIX JJIsl IPOBEPKU IKOHOMETPUUECKUX TUIOTE3;

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

- COBpPEMEHHbBIEC IMPOTPaMMHBIE CPEICTBAa YKOHOMETPUYECKOIO aHalu3a |
0COOEHHOCTH MX TPUMEHEHUS;

- OCHOBHBIE aJITOPUTMBI U (YHKIIUU TPOTPAMMHBIX CPEJICTB JUIsl OLIECHUBAHMUS
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, HEOOXOJMMBIX Il  PEIIEHUS  KOHKPETHBIX
npodeCCUOHANIbHBIX 3a]1a4;

- CTPOUTH cleuru(UKalMU JTUHEHHBIX W HEJIWHEHHBIX 3KOHOMETPUYECKHUX
MOJIEJIEH, aIEKBATHO ONKCHIBAIOIINUX UCCIIEAYyEMBbIE IKOHOMUYECKUE IIPOLIECCHI;

- IPOBOJUTH CTATUCTUYECKYIO OLIEHKY I1apaMETPOB MOJEIIH U IPOBEPKY €€
aJICKBATHOCTH C IIOMOIIBIO COOTBETCTBYIOLIUX KPUTEPUEB;

- BBIABJATH HapywmeHus npeanocsiok MHK u nmpumensats meronmpr ux
YCTpaHEHHS;

- HCHOJB30BaTh CHELUAIU3UPOBAHHOE MPOrpaMMHOE OOecreyeHue s
IIPOBEEHUS DKOHOMETPUUECKUX PACYETOB U BU3YAIN3ALIMU PE3YJILTATOB;

- HCIIOJB30BaTh JKOHOMETPUYECKUE MOJEIM U1 IPOTHO3UPOBAHUSA
KJIFOYEBBIX UHAUKATOPOB ACATEIBHOCTA OPraHU3aLNHY;

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

- TOpUMEHATh  (QYHKIUU MPOTPAMMHBIX  CPEICTB JJIA  MPOBEPKU
CTaTUCTUYECKUX THUMOTE3, pacuéra Kod((UIMEHTOB M JTUArHOCTUKU KadecTBa
MOJICIICH;



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

Baanersn:

-- HABbIKAMHU TPOBEPKU CTATHCTUYECKUX THUIOTE3 O B3aUMOCBS3SIX MEXIY
HKOHOMUYECKUMU TIEPEMEHHBIMH;

- COBPEMEHHBIM CIICHIUATU3UPOBAHHBIM TPOrPaMMHBIM O0ECIEYeHUEM U
MHCTPYMEHTApUEM JI1 SKOHOMETPHYECKOrO0 aHajlm3a M OOpabOTKHM MAaCcCHBOB
JaHHBIX;

- METOJAOJOrMEl TMOCTPOEHUS MPOrHO30B pPa3BUTHUA SKOHOMHUYECKHX
IPOLIECCOB;

- HaBbIKaMH BepUPUKAMK U OLEHKH aJeKBATHOCTH HSKOHOMHKO-
MaTEeMaTHUYECKUX MOJIENIEH peabHbIM SMIUPUUECKUM JaHHBIM;

- HaBBIKAMH  TIPENCTaBICHUS W  OOOCHOBaHHUS  PE3yIbTaTOB
HPKOHOMETPHYECKOro  aHaimm3a B  (Qopme, TPHUTOAHON 11  TPUHSATHUSL
yIPaBICHUYECKUX PELICHU;

-HaBbIKAMU SKOHOMETPHUECKOIO UCCIIEJOBAHMS;

- HaBbIKaMU 00paOOTKHU peabHbIX CTATUCTUYECKUX JAHHBIX;

- HaBBIKaMU TIOCTPOCHUS U IUarHOCTUKUA SKOHOMETPHUECKHUX MOJIENEH;

- HaBBIKaMHU UHTEPIIPETALNN OCHOBHBIX PE3YJIbTATOB OIICHKU MOJIENEIH;

- HaBBIKAMU TPHUMEHEHHUS CTAaTHCTUYECKUX IaKeTOB JI MOCTPOCHUS U
JAMArHOCTUKH SKOHOMETPUIECKUX MOJIETICH.

3. O6beM TUCIUTIIUHBI (MOTYJIS).
3.1. O6mias Tpy10€MKOCTh AUCIUTIIAHBI (MOTYJIs).

OOmast TPyIOEMKOCTh AUCIHUIUIMHBI (MOJIyJNs) cocTaBisieT 7 3.e. (252
aKaJeMMYEeCKUX Jaca(oB).

3.2. O6bem paucuMIUIUHBL (Monaynsi) B (oOpME KOHTAaKTHOW paboOThI
oOydarommxcss € M[EJarorM4YecCKUMH  padOTHUKaAaMU U (WIKM)  JHIAMH,
MPUBJIEKAEMBIMU K peaju3alii 00pa3oBaTeIbHONU MPOrpaMMbl Ha UHBIX YCIOBUSAX,
IIPU MPOBEJCHUHN YUEOHBIX 3aHATHI:

KonnuecTso yacos
Tun yaeOHBIX 3aHIATHI Cemectp
Bcero

Ne3 | Ne4

KonrakTHas paboTa Ipu NpoBeleHUN YUeOHBIX 3aHATHI (BCEro): 112 48 64
B toMm uncre:

3aHATHSA JIEKITMOHHOTO THITA 48 16 32

3aHATHSI CEMHUHAPCKOTO THIIA 64 32 32




3.3. O6bemM auCHMIUIMHBI (MOAYJsl) B (popMe caMOCTOATENbHOU pPabOThI
oOyyarommuxcsi, a Takke B (¢opMe KOHTAKTHOM pabOThl OOyYaloImUXCS C
NeTarOTHIECKUMHU paOOTHUKAMU U (WJIH ) JIMIIAMHU, TIPUBJICKAEMbBIMH K peaTH3aIiu
oOpa3oBaTeNpbHOM MpOrpaMMbl Ha HWHBIX YCIOBHUSIX, TPU MPOBEICHUH
MIPOMEKYTOUHOM aTTecTaluu cocrapiisieT 140 akageMuyeckux yaca (0OB).

3.4. ITpu oOy4eHNM IO MHANBUAYATLHOMY YICOHOMY IIJIaHY, B TOM YHCIIC IPU
YCKOPEHHOM O00Yy4YeHHMH, 00BEM JTHUCHMUILUIMHBI (MOJYJISI) MOXKET OBITh peaIn30BaH
MOJTHOCTHIO B (hOpME CaMOCTOATEIHHON paboThl 00yJaromMXxcs, a Takxke B hopme
KOHTAKTHOH pabOThl 00YYaIOIIMXCS C MEJarornyecKuMu pabOTHUKAMU U (WJIN)
JUI[aMH, TIPUBIICKAEMBIMH K peai3aIliid 00pa30BaTeILHON MPOrpaMMbl Ha MHBIX
YCIIOBHSIX, TIPH MPOBECHUN TTPOMEKYTOUHOM aTTECTAIIHH.

4. ConeprkaHue JUCIUTUIUHBI (MOIYJIA).

4.1. 3aHITHA JTEKOIUOHHOTO THUIIA.

/ TemaTnka JEKIMOHHBIX 3aHATUH / KpaTKO€ COACPIKAHUC
/11

1 |IIpeameT 3KOHOMETPUKH.

PaCCManI/IBaeMLIG BOIIPOCHI:

- TCOPCTUYCCKAA U DKOHOMETPUICCKAsA MOCJIb,

- HICTOYHHUKH JaHHBIX JJIA aHAJInu3a,

- UIBMECPUTCIILHBIC IIKAJIbI;

- MOJECJIM U METO/IbI DKOHOMETPUICCKOI'O aHaJIn3a,

- TUIBI U BUJIbI JAHHBIX UCIIOJB3YEMbBIX B OKOHOMETPHUKE,
- OTaIlbl IOCTPOCHUA BKOHOMeTpPI‘IeCKOﬁ MOACIIN.

2 bazoBrle MOHATHS CTaTHUCTHUKH.

PaccmarpuBaeMbie BOIIPOCHL: - TeHEpalbHAs COBOKYITHOCTh M BEIOOPKA;

- crtocoObI 00pabOTKY M BU3YAIM3alUH TaHHBIX;

- HOpMaJIHOE paclpeeliCHHe U CBSI3aHHBIE C HUM XU-KBaJpaT paclpeieieHue, pacipeneieHus
Creronenta u @uuiepa-CHeekopa, UX OCHOBHBIE CBOMCTBA, KBAHTWIIM pacnpeaeneHus. Jlemma Ouiepa;
- CTAaTUCTUYECKOE OLICHUBAHHUE;

- BUJIBI ¥ CBOMCTBA CPETHUX BEIMYHH, PABUIIO MAXKOPAHTHOCTH CPETHUX;

- TOYEYHBIE OLIEHKH;

- IMHEHHOCTh, HECMEIEHHOCTh, 3P (EKTUBHOCTh M COCTOSITELHOCTh OIICHOK;

- CBOWCTBa BHIOOPOYHBIX XapaKTEPUCTHUK KaK TOUCUHBIX OIEHOK;

- UIHTEpBaJIbHbIE OLEHKH, JOBEPUTENbHBIA HHTEPBAIL;

- IOBEPUTEIILHBIA UHTEPBAJ JIJIS1 MATEMAaTUYECKOT0 OXKUIaHUS U CPEAHET0 KBAAPAaTUIECKOTO OTKIOHEHUS
HOPMaJILHOT'O paclpeaeeHus;

- IPOBEpPKa CTATUCTUUECKUX TUIOTE3;

- aHOMaJIbHEIC HaOMroAeHus (BEIOpOCHI). CTaTHCTUYECKUE KPUTSPUHU HA HAJTMYUE TPYOO0il MOrpenTHOCTH.
Juarpamma «muK ¢ ycamm».

3 DeMEHTEI KOpPCIEINUOHHHOTO aHAJIN3a
PaccmarpuBaemble BOIPOCHI:




/o

TemaTuka JTEKIMOHHBIX 3aHATUHN / KpAaTKOE COJIEpKAHNE

- THIIBI 3aBUCHMOCTEN CITy4alHBIX BEIIUYUH;

- KOpPEeJALMOHHBIH aHanu3. JluarpaMMa paccesiHus;

- (hopma, HampaBIICHHE U CHJIa KOPPEISLHY;

- JIOXKHAst KOPPEJISALUSL;

- BEIOOpOUHBI K0adhunmeHT napHoii koppeinsiiuu. CBoiicTBa BEIOOPOYHOIT KOBapHalliK U BEBIOOPOYHOTO
ko3¢ ¢unnenra koppeauun. [llkana Yennoxa;

- KOBapHaIMOHHAS ¥ KOPPEIIAIMOHHAs MaTPHILBI M X CBOICTBA;

- MPOBEpKa 3HAYMMOCTH K03 (QUITEHTa KOPPEIALNHY;

- HHTEepBaJIbHAS OIleHKa Kod(punuenTa koppermsiun. [IpeodpasoBanne Oumepa.

JIuneiiHas perpeccCMOHHas MOJIENb JUIsl CIy4yasi OJHOM 0OBbSACHSAIOIIEH IEPEMEHHOM.
PaccmarpuBaeMblie BOpOCHL:

- MOJENb U YpaBHEHUE perpeccur. [IpudrHbl Ipenonpeaeaomue NPUCYTCTBUS B PErPECCUOHHBIX
MOJEIISAX CIy4alHOro akropa (OTKIOHEHUS);

- KpUTEpUH KauecTBa OLIEHOK [IapaMETPOB PErPECCUOHHBIX MOJIEINEH;

- TeOpeTUdecKas 1 BBIOOPOUYHAsl PErpeccuu JUIsl Clydas OJHOM IepeMeHHOMH;

- MeTox HanMmeHbIux kBaapaToB (MHK) u npyrue merons! onpeneneHus k03(GGHUINEHTOB PErPECCHH;
- cCcTeMa HOPMaJIbHBIX YPaBHEHHUH U €€ peIeHNE;

- MHK-omieHKH mapaMeTpoB mapHoii perpeccun. MaTepnperanus ko3¢ GUIIIeHTOB perpeccun. Pa3Hbie
CIocoOBbI 3anmcH oneHoK. CBOICTBa;

- MaTpu4Has (opMa JIHMHEHHOH perpecCHOHHON MOIEITH;

- CTaHAAPTU30BaHHbIE KO3 GUINECHTHI perpeccun. Moaenb perpeccun B CTaHIapTH30BaHHOH (opme;
- YpaBHCHMS B OTKJIOHCHUSX;

- IapHasl IMHEHHas perpeccus ¢ HyJIeBbIM CBOOOJHBIM WICHOM;

- YpaBHEHME JTUHEHHOM perpeccuu X Ha Y.

I[I/ICHepCI/IOHHHﬁ ananu3. Iloka3aTtenu kadyecTna IMOATOHKH PETPECCUA
PaccmaTpuBaemble BOTIPOCH:

- aHaJM3 Bapualyy 3aBUCHMON IIEPEMEHHON B ypaBHEHHH PETrPECCHH;

- BEIOOpOYHBIE OLIEHKH Jucnepcuii. Jlucnepens Ha OfHy CTENeHb CBOOOIBI;

- ko3 punueHT gerepMuHanuy. IHBapHaHTHOCTD U CBOWCTBA;

- CBS3b KO3 PUIHEHTA JETEPMHUHAINH C KOA(PUIIMESHTOM KOPPEIIIIHHT;

- IPeICTaBICHUE OTKJIOHEHHSI OIIEHKH OT HCTHHHOTO MapaMeTpa yepe3 omuoku. CBoiicTBa BeCoB;
- MmateMarudeckoe oxxunanue u qucnepeus MHK — onenok. Hecmemennocts MHK-o11eHOK;

- HecMeneHHocTh MHK-o1ieHOK B MaTpuuHOii hopme;

- KJIacC JIMHEWHBIX OIEHOK;

- pacnipenenenue u koBapuaius MHK-oneHoK;

- pa3NoXKeHNe CyMMBbI KBaJIpaToB OTKJIOHEHUH HaOJII0aeMbIX 3HAYCHU I 3aBUCHMON TTIEPEMEHHOH OT ee
BBIOOPOYHOTO CPEIHETO;

- CTETIeHb COOTBETCTBHS JIMHUN PETPECCHN MMEIOIIUMCS TaHHBIM;

- IOKa3aTeJM KauecTBa IOATOHKH MapHOi IMHEHHON perpeccuu;

- CBOMCTBA OLIEHOK apaMeTpoB, noiyyeHHbIx 1o MHK

Knaccuueckas nuHeliHas perpecCuonHas MOACJb JI ClIydas OJHOM O6’BHCHHIOH.[CI>1

[IEPEMEHHOM.

PaccmarpuBaemble BONIPOCHI:

- Teopema ["aycca-MapkoBa AJis MapHOU perpeccuy;

- IPEATION0KEHHE O HOPMAJILHOM pacpe/ielIeHHH CIIy4aiHOM OIMOKY B paMKax KJIaCCHYECKOI JTMHEeHHON
pEerpeccuu U ero CleaCTBUS;

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

- IPOBEpPKa TMIIOTE3 O KOHKPETHOM 3HaYeHUH KO3()(DUINEHTOB PErpecCum;

- MPOBEPKa TUTIOTE3bI 00 aIeKBAaTHOCTH ypaBHeHUs perpeccuu (F-tect);

- IPOTHO3MPOBAHUE HA OCHOBE MapHOW PErPEeCCUOHHOMN MOJIENH;

- IPHJIOKEHNS PETPECCHOHHON MOIEIH.




TemaTuka JTEKIMOHHBIX 3aHATUHN / KpAaTKOE COJIEpKAHNE

IIpoBepka BBIOJHEHHS TPEANOCHUIOK METOAa HAMMEHBIIUX KBAIPaTOB.
PaccmarpuBaeMblie BOpOCHI:

- KpUTEPHUH MIPOBEPKH PABEHCTBA MaTEMATUUECKOT0 0>KUAAHUSA OCTATOUHON MOCIEA0BATEILHOCTH HYJIIIO
Pacnpenenenue cTaTUCTUKY IPU HOPMAJIBHBIX OCTaTKaX;

- IPOBEpKa COOTBETCTBUS pacIpeeieHUsI OCTaTOYHON MOCIEJ0BATEIbHOCTH HOPMAJIBHOMY 3aKOHY
pacnpezeneHus. XapakTeprucTuueckas yHKIHMs 1 MOMEHTHI HOPMaJIBHOTO pacrpesenenns. Beibopounsie
OIICHKH acHMMeTpHuH 1 3kcuecca. Kpurepuit XKapka—bepa. RS-kputepuit HopMIpoBaHHOTO pa3maxa.
Kputepuii [Tupcona n Koamoropoa—CmupHOBa;

- KpUTEpHUil TOBOPOTHBIX TOUYEK (ITHMKOB) ISl IPOBEPKH CBOWCTBA CIIyIaifHOCTH Psi/ia OCTATKOB.

- aprokoppemsanus. [locnencTeus Hammums aBrokoppemsinuu. Kpurepwuii Jlapouna—Yorcona. Marpudanas
(hopMyITHpPOBKA CTATHCTHKU;

- h-xpurepwuii JlapOuna 171st Mozene#i ¢ naroBoii 3aBucumoit nepementoit. Tect Bpoiita—T ondpu.

- BEIP@KEHUE OCTATKOB Yepe3 NCTHHHBIE omMOKH. CBOHCTBA IPOEKTOPA HA OPTOrOHAIBHOE JOTOTHEHHE.
- ompejiesieHre U popMBbI reTepoCKeJaCTHYHOCTH;

- MOCJIENICTBUS TeTepockenacTuaHocTH 11 MHK-oneHok;

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

- TEOPETUKO-MAaTEMaTHYECKHE OCHOBBI MYJIbTUKOJUIMHEAPHOCTH U €€ BiaussHue Ha oneHkn MHK

Henunelinbie Mogenu perpeccuun

PaccmaTpuBaeMblie BOPOCHI:

- perpeccuy HelNMHeiTHbIe OTHOCUTENIBHO BKIIIOYEHHBIX B aHAJIN3 OOBSICHAIONINX EPEMEHHBIX, HO
JIMHENHBIE 110 OIleHUBaeMbIM IapameTpaM. OleHka IapaMeTpoB HETMHEHHOW MOJIeNIN OTHOCUTEIHHO
(hakropa.CrcTeMa HOPMAJIBHBIX YPaBHCHHUN. MeTO/] THHEeApHU3allnY;

- perpeccun HelMHEeIHbIe [0 OIICHUBAEMbIM NTapaMeTpaM BHyTpeHHe JIuHeiHble. OleHKa apaMeTpoB
HEJTMHEHHOM MOJICIIM OTHOCUTEIILHO (haKTopa;

- IWHEWHas B JIorapu(Max perpeccusi, Kak MoJIelb ¢ TOCTOSTHHOM 3JIaCTHYHOCTBIO;

- MOJIETIb C TIOCTOSIHHBIMM TEMIIAMHU POCTa (TIOTyJIorapupMuiecKast MOJeb);

- MOJIETIb C TIOCTOSIHHBIMH TEMIIAMHU POCTa (TIOTyJIorapupMuiecKast MOJeb);

- HHTEpIIPeTanys OLEHOK KO3 ((HUINEHTOB Pa3INYHBIX (yHKIMOHAIBHEIX (Gopm;

- KO3()(PUIMEHTHI JTACTUYHOCTH JUIS HEJIMHEHHBIX MOJIENIeH PEerpeccuH;

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

Knaccuueckas MOJC/Ib MHOKECTBEHHOM JIMHEHHOM perpeccuun

PaccmarpuBaemble BOIPOCHL:

- MHOXKECTBEHHasl JITHEHHAsI perpeccus B CKaJSIPHOM M MaTpUIHOH hopmax;

- METOJ{ HANMEHBIIINX KBaJ[PaTOB;

- ccTeMa HOPMaJIBHBIX YpPaBHEHU;

- MaTPUYHOE BBIPAXXEHHUE JJIsI BEKTOPA OLIEHOK K03 (PUIIMEeHTOB perpeccui;

- reopema ["aycca-MapkoBa /111 MHOKECTBEHHOM JTMHEHHOHN perpeccuu;

- MOKa3aTeN KauyecTBa MOJATOHKH MHOXKECTBEHHON perpeccuu;

- KO3 GHUIUEHT MHOKECTBEHHOW KOPPEIISIINN;

- K03 GUIUEHT MHOKECTBEHHON AETEpMUHAINN M KO PHUIIMEHT MHOKECTBEHHON IeTepMUHAIINH,
CKOPPEKTHPOBAHHBII HA YHCIIO CTENEHEH CBOOOIHI;

- MPOBEPKa 3HAYMMOCTH K03(p(PHUITHEHTOB 1 aIeKBATHOCTH PETPECCUH JUII MHOXKECTBEHHON IMHEHHOM
PErpecCUOHHON MoeNu;

- IOBEpPHUTENIbHbIE HHTEPBAJIbI OLICHOK apaMeTpPOB;

- (hopMyJIMpOBKa U ITpoBepKa 00IIel TMHEHHON TUITOTE3bl 0 KO3(h(UIMEHTaX MHOKECTBEHHOH PEerpeccuy;.

10

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 FHITOTE3HI O JINHEHHBIX OrPAaHIMYCHHUAX Ha KO3 PHUINEHTH MHOKECTBEHHON PErpecCcHy.
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- I/IHqupMaHI/IOHHI)Ie KPpUTCPUH..

11

®ukTuBHBIE IepemMeHHbie. Tect Yoy.

PaccmaTpuBaemble BOIIPOCHI:

- UCTIOJIb30BaHHUE KaueCTBEHHBIX OOBSICHSIONINX NTEPEMEHHBIX;

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

- CpaBHEHHE JIBYX PErpeccrii C MOMOIIBI0 (UKTHBHBIX IepeMeHHHIX 1 Tecta Yoy (Chow),
9KBHBAJICHTHOCTH ATUX MOIXOI0B.
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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;

- yXyJIIEeHue TOYHOCTH OLIEHOK (yBEIMYEHUE OLIEHOK JUCIIEPCHil) IPH BKIIOUEHUH B MOJEINb H3JIHIITHUX
MIEpEMEHHBIX;

- IPOBEPKA TMIIOTE3BI O TPYTIIE N3IHIIHUX IEPEMEHHBIX;

- RESET tect Pamcest (Ramsey's RESET test) mis mpoBepku THIOTE3BI O CYIICCTBOBAHUU HPOITYIIEHHBIX
MIEpEMEHHBIX.

- nHpOpPMaNNOHHbBIE KPUTEPHH.
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HapymeHHe IMpCAIIOCBIIIOK KJIACCUYECKOM JIMHEHHOM MOJCJIN. MYJIBTI/IKOJIJ'II/IHeapHOCTB.
PaccMarpuBaeMble BOIIPOCHL:

- 0TOOp (haKTOPOB B PErPECCHOHHYIO MOJIEIb;

- MYJIETUKOJUIMHEAPHOCTh TaHHBIX;

- nAeaNbHAs U MIPAKTHYECKask MyJIbTHKOJUIMHEAPHOCTH (KBa3UMYJIbTHKOJUINHEAPHOCTD);

- TEOPETHIECKUE MTOCIEACTBHUS MYIbTUKOJUIMHEAPHOCTH JUTS OLIEHOK [TapaMETPOB PErPECCHOHHON MOJIETH;
- HecTaOMWIBHOCTD OLIEHOK NTapaMETPOB PETPECCHUH U UX AUCIICPCHIA IPH MaJIbIX U3MEHEHMAX HCXOITHBIX
JAHHBIX B CIIy4ae MyJIbTUKOJUIMHEAPHOCTH;

- IPU3HAKH HAJIMYHS MYJIbTHKOJIIMHEAPHOCTH;

- TOKa3aTeJH CTEIIEHN MYJIbTHKOJUIMHEapHOCTH;

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

- nHIeKC 00ycoBieHHOCTH HH(popManmonHoi MaTpuiibl (Cl) kak nokasaresib CTeNeH!
MYJIBTHKOJTHHEAPHOCTH;

- TECTUPOBaHUE Ha MYJIbTHKOJUTHHEApHOCTh MeToIoM Deppapa-I'nodepa.

- METOJI6I OOPBOBI C MYIBTHKOJUIMHEAPHOCTHIO: METO/IBI TIOIIArOBOTO BKJIFOYEHHUS U NTOIIArOBOTO
WCKITIOUEHHS TIEPEMEHHBIX, X JIOCTOMHCTBA M HEJOCTaTKH.
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Hapymenne npeanocsiiok KJIaCCHYECKON JTMHEHHON MOJEH. [ eTepoCcKe1acCTHIHOCTb.
PaccMaTpuBaembie BOIPOCH:

- OLIEHMBAHHE TIPH HATUYUH T'€TEPOCKEACTUIHOCTH;

- B3BEILIEHHBIA METOA HAMMCHBIINX KBAJPaTOB;

- 0000IIeHHBIN METOI HANMEHBIITNX KBaIPaTOB;

- pobacTHbIEC CTaHAAPTHBIE OMUOKY OIEeHOK K03 uIrenToB perpeccun B popme Yaiita (White).
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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 IECPEMCHHBIX.
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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
- JIEKOMIIO3HITHS psijia ¢ oMorkio momenu 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;
- moaens 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/IBeZ[éHHaiI CI)OpMa 3aIlIucu
cucteMsl. [IpobieMa uaeHTH(UKAIIT;
- KOCBEHHBIN MCTOJA HAUMCHBIINX KBAJAPATOB. HpI/IBHaKI/I I/I,I[@HTI/ICI)I/H_[I/IpyeMOCTI/I;
- HByXLHaFOBBIﬁ MCTOA HAMMCHbBIIIAX KBAAPATOB.
4.2. 3aHATHS CEMUHAPCKOTO THUIIA.
HpaKTI/ILIGCKI/IC 3aHATHUS
Ne
i Temaruka MpakTHYECKUX 3aHATHI/KPATKOE COJIePIKaHNe
1 |CnocoOsI ipescTaBieHust 1 00padOTKU CTATUCTUYECKUX JaHHBIX. TodeuHbIe U
MHTEPBaJIbHbIE OLIEHKH.
B pe3ynLTaTe paGOTLI Ha HpaKTI/I‘IeCKI/IX 3aHATUAX CTyI[eHT HOJ'Iy‘-IaeT yMeHI/ISI paCC‘II/ITI:-IBaTI) TOYCYHBIC
HMHTCPBAJIbHBIC OIICHKN Ha OCHOBEC CO6paHHLIX JAaHHBIX C IOMOIIIBKO METOAA E.N. HYCTBIJ'IBHI/IKEI a TaK¥XKe
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 (GOPMYyIHPOBATH CTATUCTUIECKHE
TUIIOTC3HbI, yCBaI/IBaeT npaBI/ma nux HpOBepKI/I, OTpa6aTI)IBaeT HABBIKHN HpOBepKI/I KJIFOUEBBIX TUIIOTE3 O
HapaMeTan paCHpeﬂeHeHI/IHCTpOHTL ):[OBepI/ITeHI)HI)Ie I/IHTepBaHLI IJISI MAaTEMATUYCCKOTI'O OKUAAHUS U
CPCAHETO KBAAPATUICCKOTO0 OTKIIOHCHUA HOPMAJIbHOI'O paclIpE€aCICHUA.
3 |AHOoMaibHBIE HaOMIOACHUS (BEIOPOCH). CTaTUCTHYCCKHE KPUTEPHH HA HATMIHE TPyOOit
norpenrHocTy. JfuarpaMma «smmK ¢ ycamm.
B pe3yibTare pa6OTI)I Ha MPAaKTUYCCKUX 3aHATHUAX CTYJACHT YUYUTCA BBISBJIATH U BU3YAJIU3UPOBATH
BBIOPOCHI C TOMOIIBIO TPA(UIECKOr0 METO/1a — CTPOUTH M HHTEPIIPETHPOBATD AUarpaMmy pasmaxa
(«AmuK ¢ ycamm»), OTIpeieisis MeInaHy, KBapTHIIN, MEXKBapTHIIEHBIN pa3Max, TPAHUIIB JOIMYCTHMBIX
3HaYEHWH W MOTEHINAIBHBIC SKCTPeMalIbHbIe TOUKH, OTIIHYaTh TPYOYI0 OTPEITHOCTD OT SKCTPEMAITLHOTO
3HAYCHHUS, MOHUMasl (GU3UIECKYIO U CTATUCTHYECKYIO IPUPOAY aHOMAJIbHBIX HAOIIOIEHHH B BRIOOPKE,
(i)OpMyIII/IpOBaTI) CTATUCTHUYCCKUEC TUIIOTE3bI le/l HpOBepKe Ol]HOpO)IHOCTI/I JaHHBIX, HpI/IMeHﬂTB
HapaMeTpI/IquKI/Ie KpI/ITepI/II/I JUIST UCKITFOYCHU L FPY6BIX HOFpCIHHOCTeﬁ B npennonomem/m HOpMaJ'lI)HOFO
3aKOHa pacupeacjICHUA
4 |KoaddumueHT mapHOH KOppESIUU: BRIYUCICHHE, CBOMCTBA. OIIEHKA TECHOTHI TapHOM

JIMHENHOHN KOPPEIALUOHHOMN CBSA3U
B pe3yibTare pa6OTBI Ha MPAaKTUYCCKOM 3aHATUU CTYACHT 0Tpa6aTBIBaGT HaBbIKH BbIYHCIICHUSA U MIPOBEPKU
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CBOMCTB K03((HUIIIEHTa KOPPEISIUN KaK MEPHI TECHOTHI TAPHON JINHEHHOHN KOPPETSIIOHHOHN CBS3H,
OIpe/iessieT CTAaTUCTUYECKYI0 3HAYMMOCTh KO3()(DUIIMEHTOB MapHOi KOPPEISALUH U JETEPMUHALIMN, CTPOUT
KOBAapHAIMOHHYIO ¥ KOPPEISLMOHHYIO MaTPHILIbl, HAXOIUT I'PAHUIIBI JOBEPUTEILHOTO HHTEPBAA JUIs
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 PEICHUH CHCTEMBl HOPMAIBHBIX YpaBHEHUH. [1oaydeHHbIe OLIeHKH
TIPOBEPSIOTCS (BEPUDHUIIUPYIOTCS) C UCIOIB30BAaHUEM MAaTPHUIHOTO CII0c0o0a M WHBIX SKBUBAICHTHBIX (hOPM
pacuéra MHK-oneHok.

JlrcriepCMOHHBIN aHaIu3 NapHOW JIMHENHON PETPECCHM. .

B pesynbrate paboThl Ha MPAKTUUECKUX 3aHATUSAX CTYIEHT proodperaeT ymenue Haxoautb RSS,ESS TSS,
HCCJICA0BATh KOS(b(l)I/IIII/IeHTI)I YpaBHCHUSA pETPECCUU HA 3BHAYUMOCTDH C TIOMOLIBIO KPUTCPUA CTI;IO,Z[GHTa, a
TaKKE UCCJICA0BATHL HA 3HAYMMOCTh CaMO PETPECCUOHHOC YPABHCHUEC C IMOMOIIBIO KPUTECPUA (Dmnepa,
HaxXOJUTh HCCMCUICHHYIO OLICHKY AUCTIEPCUN OIHI/I6OK, OTHOCUTECJIBHYIO OHII/I6Ky armnpoKCUMalum 1
9JIaCTUIHOCTDb, CTPOUTH HHTCPBAJIbHYIO OLICHKY TOYCYHOI'0 IMMPOrH03a MHAUBUAYAJIbHOI'O 3HAYCHUSA U
CpCAHCTO 3HAYCHUS IIPOTHO3A.

Mopens perpeccuu B CTaHIapTHU30BAHHOHN (opMe.

B pesynprate paboThl Ha IPAKTHUECKUX 3aHATHIX CTYICHT MPHOOPETaeT YMEHHE CTaHAAPTH30BaTh
HCXOJIHBIE TIepEeMEHHBIE (LIEHTPUPOBATh U HOPMUPOBATh) U CTPOUTH yPaBHEHUE PETPECCUH, IEPEXOAUTH OT
ypaBHEHHS PErPECcCHH B HATYPaIbHOM MacllTade K CTaHIapTH30BaHHOW (opMme, pacCUMTHIBaTh OeTa-
K03((ULUEHTH! 1 HHTEPIIPETUPOBATh X KaK MEPhI BIUSHUS ()aKTOPOB IPH CPABHEHUH UX CHJIBI
BO3JICHCTBHSI Ha PE3YJIbTAT, HHTEPIPETHPOBATh PErPECCHOHHYI0 MOZIENb B CTAaHJAPTU30BaHHOM (opme.

[Tapuas nunHeliHas perpeccust X Ha Y.

B pesynprate paboThl Ha IPAKTHUSCKUX 3aHATHAX CTYICHT MPHOOPETACT YMEHUE CTPOUTH YPaBHEHHUE
00paTHO! TapHOH TMHEHHOW PETPECCHH, PACCUUTHIBATH €ro K03 (HUIIMEHTHI Yepe3 KO QUIHECHT
KOppeIaiuu U METOAOM HAaMMCHBIINX KBAAPATOB, a TAKKC COIIOCTABIIATH MOJYYCHHBIC PE3YJIbTATHI C
K03 PHUIIMECHTaMU TIPSIMOH PErPecCry, OTPENEIATh YTOJI MEXITy MPSIMBIMH PETPECCHH.

Henunetnbie Mogenu perpeccuun

B pesynprare paboThl Ha IPAKTHUECKUX 3aHATHIX CTYAEHT IPHOOpeTaeT yMeHNEe HICHTH(OUITUPOBATE U
KHaCCI/ICbI/IHHpOBaTL THUIIBI HEJIUHEHHOCTHU B OKOHOMETPHUUYCCKUX MOACIIAX, HPUMCHATH METOAbI
JMHeapHu3aluy (3aMeHa NepeMeHHbIX, JJorapuGpMupoBaHue, IOJIMHOMHAJIbHBIE TPe00pa3oBaHust) 1
(bOpMHUPOBATh CHCTEMY HOPMAIIBHBIX YPaBHEHHH U1 OLICHKU MapaMeTPOB HEMHEHHBIX MOJIENEH ¢
HOMOIIBI0 METO/Ia HAMMEHBIIHX KBaJPaToB, CTPOUTH M HHTEPIPETUPOBATH MOJIYJIOrapu(pMUIECKUE U
JorapuGMuIecKre MoJeIH (MOACIH C TOCTOSHHOM 3J1aCTUYHOCTBIO U MOCTOSIHHBIMU TEMIIAMH POCTa);
PaccYUTHIBATH KOIPPUIMEHTHI NACTHYHOCTH JUTS Pa3IMYHBIX (DYHKIHOHATBHBIX GOPM (CTEHEHHOH,
HOKa3aTeIbHON, 0OpaTHOM | JIp.); UCIIONB30BATh KPUTEPHH CPABHEHHS MOJIeIIeH ¢ pa3HOW 3aBUCHMOI
nepeMeHHOM (TecT 3apeMOku, MeToa bokca—Kokca) 1 ocymiecTBIAT 000CHOBaHHBIHN BEIOOP MEXKIY
AIBTCPHATUBHBIMU HEJIMHEIHBIMU CHCHHCbHKaHHHMH
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HpOBepKa BBIITOJIHCHUSA ITPEATIOCHIIOK METOJd HAMMCHBIINX KBAAPATOB.

B pesynprate paboThl Ha TPAKTHUECKUX 3aHATHAX CTYIEHT MPHOOPETAeT yMEHNE POBEPATH BHITIOTHEHUE
kroueBbIx npeanocsuiok MHK, oTHocsmuxcs K cilydalfHON COCTABISIOIIEH: paBEHCTBO MaTEMAaTH4YECKOTO
OKMJaHUSI OCTATKOB HYJIIO (C YUETOM paclpeielieHNs] CTaTUCTHKU TIPH HOPMAJIBHBIX OCTaTKax) U
COOTBETCTBUE OCTATOYHOH MOCIEN0BATEIbHOCTH HOPMAIBHOMY 3aKOHY pacnpeneneHus. CTyIeHT yuurcs
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, HHTEPIIPETUPOBATH MOTYICHHBIC 3HAUCHHS U IeTaTh
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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OCHOBHBIX npeanocsuiok MHK: caywqaitHOCTs (HEKOPPETHPOBAHHOCTE) OCTATKOB C IOMOIIBIO KPUTEPHUS
MOBOPOTHBIX TOYEK; OTCYTCTBHE aBTOKOPPEISILMHY - IPUMEHsIsl KpuTepuil JlapOuna-YoTcoHa (B TOM 4nciie
B MaTpU4HOH (pOpMyIHMpPOBKE); TOHUMATH ITOCIIEICTBUS aBTOKOppeauu st cBoiicte MHK-oneHok;
OIIPEIeNIATh U PACcIIO3HABATh PAa3IMYHbIe (POPMBI F€TEPOCKENACTUIHOCTH, OLIEHUBATH €€ MOCIECACTBUS IS
MHK-o1ieHOK 1 IPOBEPATh TOMOCKEIACTUIHOCTH OCTAaTKOB ¢ ToMolkio TectoB ["onadenna-Kanara n
I'neitzepa.
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Henuneiinbie o GpakTopy MOAETH perpeccuu

B pesynprate paboThl Ha IPAKTHIECKUX 3aHATHSIX CTYACHT OCBAMBAET METOI IMHEAPM3AINHA IS
MIPUBEICHUS HEMHEHHBIX 10 (pakTopy Mosenei (MOJTMHOMHATIBHBIX, THIEPOOINIECKHUX, CTETICHHBIX U JIP.)
K JJMHEHHOMY BHAY, COCTABJIATh U pelIaTh CHCTEMY HOPMAIBHBIX YPaBHEHHHN JJIS IPe0Opa30BaHHBIX
NMEPEMCHHBIX a TAKKC MHTCPIIPECTUPOBATH MOJYYCHHBIC OLCHKHU MTapaMETPOB B I/ICXOI[HOf/i HEJIMHEHHOMN
cnenupuKaIum.
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Henuneitnbie 10 OlleHMBAaeMbIM ITapaMeTpaM BHYTPEHHE JIMHEHHBIE pErpeccruu

B pesynbraTe paboThl Ha MPAKTHUECKUX 3aHATUSAX CTYICHT OCBaUBaeT MPUEMBI OLIEHKU BHYTPEHHE
JTMHEHHBIX HEMHEHHBIX MOJIeNel (CTeTIeHHOH, MoKa3aTeIbHOH, SKCIOHCHIINANBHON U JIp.) IMyTEM UX
JMHEAPHU3ANUH ¢ TTOMOIIBIO JIOTapU(OMUPOBAHHA U IPYTHUX MIPEOOPA30BAHUI; CTPOUTH U MHTEPIIPETUPOBATH
JUHEHHYIO B JIoTapu(Max perpeccHio Kak MOJIeb C TIOCTOSHHOH 3JIaCTHYHOCTHIO; CTPOUTH H
HHTEPIPETHPOBATH MOTyIOoTapu(PMUIECKHE MOACTH (MOACTH C TIOCTOSHHBIMH TEMIIAMHU POCTa) KaK IS
3aBHCHUMOM, TaK U JIJIsl HE3aBUCUMOH IMepeMEHHOH; KOPPEKTHO HHTEPIIPETHPOBATh OIICHKH KO3 PHUIINECHTOB
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 COIMIOCTABUMOCTb IKOHOMETPHIECKHX MOJCIICH, 0CO3HABasi MATEMaTHYECKYI0 HEKOPPEKTHOCTb
MPSMOTO CpaBHEHUS KOd(pPHUIIHEeHTOB AeTepMuHanud (R”2) npu pa3mm4HbIX GYHKIHOHANBHBIX GopMax
3aBUCUMOM IepeMeHHON. CTYICHT OCBaHBAET aJrOPUTMBI IPUMEHEHHS TecTa 3apeMOKH AJIst
CTATUCTUYECKOI0 00OCHOBAaHHS BHIOOPA MEXAY JIMHEHHON M JIOrapu(pMUISCKOH Crieln(pHKALUsIMY, a
taxke Meroaa boxca—Kokca 1i1st HAX0XKAEHHS ONTHMAJIBHOTO NApaMEeTPUISCKOro Npeoopa3oBaHms
3aBUCUMOM IIEPEMEHHON. ITOrOBBIM HAaBBIKOM SIBJISIETCSI YMEHHUE OCYILIECTBIISTh CTPOrHil, OIIMPAOIUICS
Ha CTaTUCTUYECKUE KPUTEPUH U SKOHOMHUYECKYIO TEOPHIO, BEIOOp HAWTyuIlIeH (pyHKIMOHAIBLHOH (OPMBI
Cpelyl KOHKYPUPYIOIIUX MOZENEH.
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Twumel omnooK CHCLII/I(I)I/IKaLII/II/I MOJCIN.

B xo0Jie IpakTHYECKUX 3aHATHI CTYACHT MPUOOpeTaeT HABBIKU JHArHOCTUKH OMIMOOK CIIeLU(pUKALIMI
9KOHOMETPHYECKON MOAENN: HACHTH()UKALUH BKIIFOUSHHUS U3JTUIIHUX U HCKITIOYECHHS CYLIeCTBEHHBIX
OOBACHSIONINX TIEPEMEHHBIX, a TaK)Ke 00HAPYKEHHUS OMIOOK B BRIOOPE (DYHKIIMOHATBHON (POPMEI.
CTyneHT ocBanBaeT IPUMEHEHHE U KOPPEKTHYIO MHTEPIIPETALMIO TecTa PaMces kak yHHBEpCaIbHOTO
CpelCTBa BBISBICHUS CKPBITBIX HAPYIICHUH ClIeU(HKALNY, B TOM YHCIIC HEYYTEHHBIX HEJIMHEHHBIX
3 (EKTOB U MPOIMYIICHHBIX IEPEMEHHBIX, HMEIOIINX KOPPEILIHUIO C YKE BKIIOYEHHBIMH B MO
(haxkTOpamu.

16

Knaccuueckas MOACIb MHOKECTBEHHOM JTMHEHHOMI perpeccuun

B pesynprare paboThl Ha TPAKTHUECKUX 3aHATHIX CTYAEHT IpHoOpeaTe HaBBIKM MMOCTPOSHHS U TP OBEPKH
Ka4yecTBa YPaBHEHUSI MHOKECTBEHHOW JIMHEITHOHN perpeccuu U ero OTJAENIbHBIX IaPaMETPOB C MOMOIILIO
HajcTpoek MS Excel, uHTepnpeTnpoBarth pe3yinbTaTbl MOAEIHPOBAHUSI.

17

Kitaccnueckast TnHEWHAst MOJIEb MHOKECTBEHHOM pErpeccuu

B pe3yibTare pa6OTI)I Ha MPAKTUYCCKUX 3aHATUAX CTYJACHT OCBAUBACT MpaBUJia U MHCTPYMCHTBI JIA
MIOCTPOCHHUS ypaBHEHNE MHOKECTBEHHON JIMHEIHOI perpeccun B Gretl, mpoBepsATs KauyecTBO ypaBHEHHS B
IICJIOM U €TI0 OTACJIBHBIX MAPpaAMETPOB MHTEPIIPETUPOBATE PE3YJIbTAThI MOACITNPOBAHUA.

18

KOppCJ‘IHHI/IOHHHﬁ aHaJIU3 3aBUCUMOCTEH B 9KOHOMCTPHUKCE.
B pesynprare paboThl Ha TPAKTHUECKOM 3aHATHH CTYACHT IIPHOOPETaeT HaBBIKM IIOCTPOCHUS U aHATIN3a




/o

TemaTuka NpakTUYECKUX 3aHATUI/KPATKOE CO/IepIKaHNe

MAaTpHIIBI MapHEIX Koppeisimuii B MS Excel st neneit oréopa (pakTopoB B MOAETH, YIUTCS
MHTEPIPETHPOBATh 3HAYCHUSI Pa3IMYHbIX BUJOB KOA(Q(UINEHTOB KOPPEIISIHY.

19

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

B pe3ynbTaTsl paboThl Ha IPAKTHYECKOM 3aHATHH CTYJICHT IIPHOOpETaeT HaBBIKU IIOCTPOCHUS 1 aHAIIN3a
MaTpHIBI TApHBIX Koppemsinuii B Gretl ais neneit ordopa GpakTopoB B MOJETb, YIUTCS HHTEPIPETHPOBATH
3HAYEHMS Pa3INIHBIX BUAOB KO3()(HUIIMEHTOB KOPPEIALIIH.

20

HGKOTOpHe BOIIPOCHI NPAKTUYICCKOTO UCITOJIB30BaHUA PEIPECCCUOHHBIX 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 MPAKTUUECKHUX 3aHATUSAX CTYIEHT IPHOOPETaeT HABBIKU MPOBEPKHU THIIOTE3bI O
JIMHEHHBIX OTPaHUYCHUAX Ha KOI(PPHUIUESHTH MHOXECTBEHHON PErpeccuy, HHTEPIPETHPOBATh
MOJy4EeHHBIE Pe3yIbTaThl

22

®uktuBHBIE IepeMeHHbIe. Tect YHoy.
B pe3yiabTare pa6OTbI Ha MPAKTUYCCKUX 3aHATHUAX CTYACHT an06peTaeT YMEHUEC UCCICAOBAHUA
CTPYKTYPHOH CTaOMIEHOCTE TaHHBIX PA3IMIHBIMA CTIOCOOAMH

23

MynbTUKOUIMHEAPHOCTh

B pesynbraTe paboThl Ha MPAKTHYECKUX 3aHATUAX CTYIEHT YYUTCS OCYLIECTBIISITH 00OCHOBaHHBIN OTOOD
q)aKTOpOB B pETPECCUOHHYIO MOACJIb,; BBIABIIATEL MYJIbTUKOJUIMHEAPHOCTD JaHHBIX, Pa3JInvaTh UACAJIbHYIO
U TIPaKTHYECKYIO (KBA3UMYJIbTUKOIIMHEAPHOCTE); TOHUMAaTh TEOPETHIECKHE OCIEICTBUS
MYJIBTHKOJZTMHEAPHOCTH JUIsl OLIEHOK MapaMeTpoB (POCT TUCTIEPCHA ¥ KOBapHaliii, HEYCTOHYHUBOCTD
K03(h(ULHEHTOB); aHATU3UPOBATh HECTAOMIILHOCTh OIICHOK U MX JUCIEPCUI MTPH MAJIbIX H3MEHEHHUSX
MCXOJHBIX JJAHHBIX; PACTIO3HABATH NPU3HAKH HAJMYHS MYJIbTHKOJUTMHEAPHOCTH; IPUMEHSThH
KOJIMYECTBEHHBIE TMOKA3aTENIU CTENEHH MYJIbTHKOJLIMHEAPHOCTHU - CTPOUThH BCIIOMOTATENbHBIE PETPECCUH,
paccuuTHIBaTh MOKa3arelb «B3ayTus» auctepcun (VIF) u unpexc 00ycaoBiIeHHOCTH HHPOPMAIIMOHHON
marpuipl (CI); IpOBOIUTE MHOTOCTOPOHHEE TECTUPOBAHKE HA MYJIbTHKOJUIMHEAPHOCTH C UCIOJIB30BAHUEM
Metona @eppapa-I'mobepa (Bkirouas ?\2-KpuTepHii Uik BEKTOpa perpeccopoB B menom, F-kputepun ajis
KaX10¥ epeMEeHHOI! U t-KpUTepUH [T MApHBIX KOPPENALNii); IPUMEHITh METOABI OOPHOBI ¢
MYJIbTHKOJJTMHEAPHOCTHIO - TIOIIArOBOE BKIIFOUSHHE M TIOIIAr0BOE UCKIIIOUEHHE TIEPEMEHHBIX, OLEHUBAsI
UX JOCTOMHCTBA U HEAOCTATKH.

24

FCTepOCKeI[aCTI/I‘IHOCTB " aBTOKOPppCIIAIUA
Ha MNPAKTUICCKUX 3aHATHUAX CTYACHT YUUTCA 06Hapy)KI/IBaTB, n30erathb u YCTpPAHATH OCHOBHBIC HAPYIICHU
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) pa3n1/Iqu>Ie KOMIIOHCHTHBI
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 ¢ JICKIIUOHHBIM MAaTCPpUAJIOM

PaGora c nuteparypoit

Brimonnenune kypcoBoit paboThI.

ol B W N -

IIoarororka k HpOMC)KYTOLIHOI\/'I aTTeCTaluu.




6 | [loaroroBka K TeKyIemy KOHTPOJIIIO.

4.4, [TpumepHbIH NepeueHb TEM KYPCOBBIX padboT
1) UccnenoBanrie mpoCTpaHCTBEHHBIX IKOHOMETPUUYECKUX MOJIETEN

2) AHanu3 U MPOTHO3UPOBAHUE JI0XO0JI0OB HACEICHUS
3) AHanu3 ¥ MPOrHO3UPOBaHUE 00BEMa KOHTEHHEPHBIX MEPEBO30K
4) AHnanu3 coraTbHO-3KOHOMUYECKHUX MTOKa3aTesie pernoHoB Poccun

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

6) KommnekcHplii aHamuM3 B3aUMOCBSI3U  (PMHAHCOBO-3KOHOMHYECKHX
MoKa3aTesen JesTeIbHOCTH MPEATNPUATHI

7) KoMiuiekcHbll aHanu3 (pakTOpOB TEKYUECTH KaJApPOB

8) KommiekcHpli aHamu3 B3aUMOCBSI3U  (PMHAHCOBO-3KOHOMHYECKHX
MoKa3aTesiel JeTeIbHOCTH OpraHu3aluil TpaHcmopTa

9) KowmmiekcHbli  aHanM3 ~ TOKas3aTeled  KauecTBa  IMEPEBO30K
KEJIE3HOAOPOKHBIM TPAHCIIOPTOM

10) DxoHOMETpUYECKOE MOJETUPOBAHNUE PHIHKA YKHIIbSI

11) KoppensinmoHHO-perpecCHOHHBIN aHaau3 (HHAHCOBO-KOHOMHUYECKHUX
mokKasaTeJieu

B Teuenwe cemecTtpa CTYACHT BBINIOJHIET KypCOBYIO paboTy TI0
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, KOTOpPBIE PEKOMEHAYETCS MCIIOIb30BATh IIPHU
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
¥ TIpakTHKYM 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 : 3narensctBo 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 (narta
obpamenus: 14.04.2025) — Tekcer :

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

(Boiciiee obpazoBanue). — ISBN 978-5-

534-00616-2.

Nimxansa M.B. DxkoHoMerpuka: 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 obpamenus: 14.04.2025).-
TekcT: 31eKTPOHHBII.

6. IlepeueHb COBpPEMEHHBIX

OCBOCHUHU JUCIUIUIMHBI (MOIYJIA).

podeCCHOHATBHBIX

0a3 JaHHBIX |

WH()OPMAITMOHHBIX CIPABOYHBIX CHUCTEM, KOTOPHIE MOTYT HCIIOJIB30BATHCS MPH

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

denepanbHas ciy»0a rocy1apcTBEHHOM cTaTUCTHKU: https://rosstat.gov.ru/
Od¢unmaneheiil cailt banka Poccun: https://www.cbr.ru/

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

7. llepeyeHb  JHUIIEH3UOHHOIO

U CBOOOJHO  PacIpOCTPaHSAEMOIO

MporpaMMHOro oOecredyeHus, B TOM YHCJE OTEYECTBEHHOrO0 TMPOU3BOJICTBA,
HEO0OXOIMMOT0 JIJI1 OCBOCHUS JUCIUTLIIMHBI (MOTYJIs).

OdwucHbrit maket npuioxeHuit Microsoft Office
[TpuknagHoii mporpamMmusklit maket Gretl

8. Ormucanue

MaTepUaibHO-TEXHUYECKOU  0a3hl,

HEOOXOIMMON I

OCYILECTBJICHUSI 00pa30BaTEILHOrO Mpoliecca Mo TUCIUILTMHE (MOIYJIIO).



Jlnst  mpoBefeHUsT JIGKITMOHHBIX 3aHATUNA HEOOXOIWMa ayJauTOpHUsl C
MyJIbTUMENA annaparypoil. J[yis npoBeneHus TpakTUYECKUX 3aHATUN TpedyeTcs
ayJIMTOpHsi, OCHAIllEHHas MylbTuMmenua anmnaparypoid u I[IK ¢ HeoOXomumbiM
IPOrpaMMHBIM 00ECIICUEHUEM U MOJKIIOUYEHUEM K CETH UHTEPHET.

9. ®opma MPOMEKYTOUYHOU ATTECTALINU:

3aueT B 3 cemecTpe.
Kypcosas padota B 4 cemectpe.
DK3aMeH B 4 ceMecTpe.

10. OueHouHbIE MaTEPHAIIBI.

OrneHOYHbIE MaTepHUaIbl, TPUMEHSIEMbIE TTPU 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)

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

CorJiacoBaHo:

3aBenytomuii kadeapoit VT
3asenytromuii kadenpoit UCID

[Ipencenarens yueOHO-METOIUUYECKOM
KOMUCCHUU

M.B. Unixausu

A.N. ®posioBuyeB

I''H. Edpumos

M.I'. JlannnuHa

JILA. Kapruna

M.B. Unixausau



