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1. Ileau ocBOeHMSI TUCHUIIIUHBI

Henssmu  nucnuiuiiebl « OKOHOMETPUKA» SIBISETCS HU3YYEHHME CTYAEHTaMHU OCHOBHBIX
METOJIOB AHAJIN3a, MOJEINPOBAHUS U TPOTHO3UPOBAHUS PEAIBHBIX SKOHOMHYECKUX MPOLECCOB.
OCBOMB  DKOHOMETPHUYECKHME METOABl IIOCTPOECHUS M OLEHKM KadyecTBa Makpo- H
MHUKPOIKOHOMHUYECKHX Mozenei, Oyaymme WT-cnennanucThl-aHaTUTUKE CMOTYT YCIICIIHO
IIPUMEHATH UX HA IIPAKTHUKE IIPU PELICHUH Pa3HOTO poja NMPUKIAJHBIX 3a1a4.

2. MecTo MUCIMIUTMHEI B CTPYKTYype 00pa30BaTeIbHON MPOTPaMMBbI

JuctumnHa « OKOHOMETPUKa» OTHOCHUTCS K BapuaruBHOM yactu OIl GakanaBpuara.

Jist u3y4deHusl JaHHOW JTUCUUIUIMHBI CTyACHTaM HEOOXOAMMO 3HAaTh OCHOBBI TUCITUILINH
MaTeMaTH4YeCKoro OJioka, B 4acTHOCTH - «JluHelHyio anreOpy», 0a3oBbie moHsATHA «Teopuu
BEPOSATHOCTEM U MAaTeMaTU4YeCKOW CTaTUCTUKHU», a TAaKKe B TMOJHOW Mepe BIAJETh METOIaMHU
o011el TEOpUU CTAaTUCTUKH, U3ydaeMbIx B Kypce «Craructukay. Kpome Toro, 1ms ycrnemHoro
OCBOGHHUs Kypca TpeOyeTcsi 3HAaHHE OCHOBHBIX HSKOHOMHUYECKHX KaTEropuil W MoJeseH,
M3y4aeMbIX B « JKOHOMHUECKOU TEOPUM.

3HaHUS W HABBIKM, TOJYYCHHBIC TPH HW3YYCHUH JUCHUUIUIMHBI, CTYACHTHI CMOTYT
WCIIOJIB30BaTh MPU  BBITIOJIHGHWH  TMPAKTHUYECKOW YacTH KYPCOBBIX M BBIMYCKHBIX
KBaITU(DUKAIMOHHBIX pabor, CBSI3aHHBIX c MOJIEJTMPOBaHUEM H aHaJIN30M
COIATLHO-3KOHOMHYCCKUX SIBIICHHIA.

3. Ilnanupyemblie pe3yJibTaThl 00y4eHHsI N0 IMCHUIJIMHE, COOTHECCHHbIE
C INIaHUPYCMBIMH PC3YyJIbTaTaMU OCBOCHUA O6p330BaT€HBHOﬁ IMporpaMmabl

[Iponecc u3yueHus NUCHMIUIMHBI HAMpaBieH Ha (POPMUPOBAHKE CIEAYIONMIUX JIEMEHTOB
kommeteHuil B coorBeTcTBUU ¢ ®I'OC BO, OOII BO u npuoOpeTeHus Claeayomux 3HaHUH,
YMEHUM, HABBIKOB U (WJIM) OIBITA ACSITEIbHOCTH:

®opmupyemast HNuauxarop

KOMIeTeHIHs JMOCTHKEHU S IlepedeHb MJIAHUPYEMBIX pPe3yJbTATOB
(kom m KOMIIeTeHIIN U 00y4eHust

(hopMyITHPOBKA) (kom ¥ popMyITUPOBKA)

IIpodeccuonanbHble KOMIIETEHIIUH

3HaTh OCHOBHBIC ITOAXOIBI
K OTPaKCHHIO
COLMAJIBHO-2KOHOMUYECKHX
MPOLIECCOB U MaTeMaTUYECKUE

ITK-5.1 PazpaGatsiBaet
APXUTEKTYPhl CUCTEM
OM3HEC-aHAJIUTHUKY IS

K-5 PAa3IUYHBIX MPEIMETHBIX
. METOJIbI X MOJICTUPOBAHUSI.
CrocoOHOCTh obmacreit
YMeTh copepxkareabHo

MOJIEJIMPOBATH IT1K-5.2

MHTEPIPETUPOBATH PE3YJIBTATHI
MPUKJIAHbIE Bri6upaeT KoMIuIeKch

MOJICTTUPOBAHHUS
(Obuznec) METOJIOB 1

COLIMAIbHO-3KOHOMUYECKUX
MPOLIECCHI U UHCTPYMEHTAJIbHBIX

MIPOIIECCOB, JI€NIaTh BBIBOJIBI
MPEIMETHYIO CpelCTB

OTHOCHUTEIIbHO KayecTBa
00acTh OM3HEC-aHAIUTUKY JJIS

MoJeIIel, UX HaJCKHOCTH U

MpeACcKa3aTeIbHON CIIOCOOHOCTH.
Biiasiets HaBbIKAMM pacyeTa napameTpoB
SKOHOMETPUYECKUX MOJIEIIEN U OLICHKH UX
Ka4ueCTBEHHBIX XapaKTEPUCTHK.

pelleHus 3a1a4 B
3aBHCHMOCTH OT
0CcOOeHHOCTEMN
MpeIMeTHOM 00acTu




4. O0beM, CTPYKTYPA U COIEPKaAHME TUCIUTIIHHBI

OO6mmas TpyI0eMKOCTh AUCITUTUTHHBI COCTABIIsIET 4 3aueTHEIE ., 144 akaz. Jac.

. @DopMbI TEKYILLIETO
Buabl yueOHBIX 3aHATHI, KOHTPOJISI YCIeBaeMOCTH
T BKJIIOYASI CAMOCTOSITEIbHYIO
Ne eMbI (pasaenI) Cem padoTy CTYIeHTOB, ®opma NpoOMe:KyTOUHOM
AUCIHHUIINHBI,
n/n ecTp U UX TPYI10EMKOCTh arTecTaluu
HX conepiranme (B akaJIeMUYECKUX Jacax) (mo cemecTpam)
Dopmvt 30 u JIOT
KonTakTHas padora
arTe
camo
crar
mpa | mab | koH cTOS
HNOHH
JICKI| KTH | OpaT | CYJIb bIe TEIIb
U1 | YC€CK| OpH | Tall Has
HUCII
ne | vie | UM pabo
bITaH
Ta
us
Beenenue B Kypc.
1 MaremMaTuKo-CTaTUCTHY 7 4 4 1 9 ° Tect Neo2
€CKHE OCHOBEI ° Hom.3amaqa
SKOHOMETPUKH
5 Perpeccrnonnsliit 21 4|12 1 12
aHAJIN3 ° Wun.3aganune
[Tpob6naembr ° Tectbl Nel u No2
3. |perpeccuoHHOrO 7 6 | 12 1 12 |e Homn.3anaya
aHaau3a
Tect Nel (mo Temam 2-3),
e m.u. ¢ 30 u JJOT 1 2 WK ¢ LMS Moodle
IIpoaBUHYTHIN * Wnp.3ananme
4. | POABHHYTBHL 714138 2 16 @ Tecr Ne2
perpeCcCUOHHBIN aHaJN3 o Jlon.sazaua
Tect No2 (mo Temam 1-4),
e m.u. ¢ 30 u JJOT 1 4 YK 6 LMS Moodle
2 10,5133,5|9x3amen
Bcero 3a 7 cemectp
144 waca 18 | 36 7 10,5825
¢ m.u.c 30 u JIOT 6
HUTOI'O 18 | 36 7 10,5825
¢m.u. c I0 u ;10T 2 6
llpumeuanue:

o0bvem (8 uacax) camocmosmenvbHou pabomel 8 pPAMKAX YCMAHOBIEHHO2O
oannou PIIJ] xonuuecmea uacos, evinonHsemou cmyoewmom c¢ npumeneruem 230 u
HOT (6 VK «IOxonomempuxa» 6 LMS Moodle Apl'Y), onpedensemcsa xadxcovim
CMYOeHmo8 6 3ABUCUMOCIU OM YPOBHS €20 NOO20MOBKU U CHOCODO8 BbINOIHEHUS.
0aHHO20 8uda pabom.



Conep:xkanue pa3iejioB IMCHUIIAHBI:

BBenenue B Kypc

Onpenenenne sxkoHoMeTpuku. llpenmer, Meton m 3agaun. B3aumocBs3p ¢ Ipyrumu
HayKaMmH. CrpykTypa «IIOJHOTO» Kypca 3KOHOMETPHKH. O6nacT NpUMEHEHUS.
NHpopMallmOHHbIE  TEXHOJIOTMM  SKOHOMETPHUYECKUX MCCIEJOBAaHUM M HCHOJIb3yeMble
CTaTUCTUYECKUE TIAKETHI.

Tema 1. MareMaTHKO-CTATHCTHYECKHE OCHOBBI IKOHOMETPUKH

1.1. Cayuaiinsle nepemennble. Teopust BbIOOpoK. CBOICTBa OLIEHOK.

1.2. Ananu3 BapHalMy ¥ B3aUMOCBSI3U 3KOHOMUYECKUX MEPEMEHHBIX: TEOPETHUECKHE U
BBIOOPOYHBIE TUCIEPCUS, KOBapUaIUsl; TMapHbIe, YACTHBIE M MHOXECTBEHHbIE KOI(PPHUIIMEHTHI
KOppEJSLUY, UX pacyeT U IPOBEpKa 3HAUUMOCTH.

Tema 2. PerpeccuoHHbIN aHaIN3

2.1. IlapHblii perpecCHOHHBIN aHAJIM3.
Mopnenb napHOl JTMHEWHOW perpeccu U ee uHTepnpetanus. OIleHKa MapHOW pEerpeccuu Mo
metony HauMmeHblnx kBajaparos (MHK). Koadduuuent nerepmunanum.

2.2. CoiicTBa ko3¢ PunuenToB perpeccun. [IpoBepka runmores.
[Ipennonoxenus o ciyyaitnom uineHe. CiydaiiHble cocTaBisonMe k03(pPUIHUEHTOB perpeccuy;
UX HAJEKHOCTb. Teopema I'aycca-Mapkosa. IIpoBepka rHIIOTE3, OTHOCAIIMUXCS K
K03 QUIMEHTaM pEerpeccuu: JIBYCTOPOHHHE M OAHOCTOPOHHME t-TecThl. F-TecT Ha KauecTBO
OLICHMBaHUA. B3anMOCBA3M MEXIy KpUTEPUSMHU B IAPHOM aHAJIU3E.

2.3. IlpeoOpa3oBaHus nmepeMeHHbIX.
2 Tuma HeIMHEWHOCTH Monened. 3ameHa nepeMeHHbIX. Jlorapupmuueckue npeoOpa3oBaHMs
CTETIEHHBIX W TOKa3aTeslbHBIX (GyHKuui. TpebGoBanus k ciywaiiHomy uieHy. Ilpomenypa
OLICHMBAaHHUS MapaMeTpOB HEJIWHEHHOW perpeccuu. BpiOop ¢(yHKIMM C NMOMOIIBIO TECTOB
bokca-Kokca.

2.4. MHo)KeCcTBeHHBbII perpecCHOHHbIN aHAIU3.
JIuHeliHass MOIENb C HECKOJIBKMMH HE3aBUCUMBIMH IICPEMEHHBIMM W €€ HHTEpIpeTanus.
D¢ ekt 3amenienns. MHOXECTBEHHas! perpeccus B HeMMHEHHbIX Moaessx. (DyHKIuM cnpoca,
npousBoacTBeHHas ¢GyHkuus KobG0Oa-/lyrmaca.) CpoiictBa KO3(DPUIIMEHTOB MHOXECTBEHHOMN
perpeccun;  Teopema laycca-MapkoBa.  KadecTBO OICHMBaHMS:  CKOPPEKTHPOBaHHBIN
KO3(QOUIMEHT AeTepMUHALNK; F-TecT 1 OIeHKM KadyecTBa YpPaBHEHHUS B LIEJIOM M IS
MPOBEPKH 3HAYMMOCTU COBMECTHOIO BKJIaJa IPYMMbl NEPEMEHHBIX. MYyIbTHKOIIIMHEAPHOCTH!
CYIIHOCTb NMPOOJIEMBI U METO/IbI €€ «CMATUCHHSD.

Tema 3. [Ipo0sieMbl perpecCHOHHOI0 aHAJIU3A

3.1. Cnenudukanus nepeMeHHbIX.
BnusHue orcyTrcTBHS  “‘BaKHOM NEPEMEHHOM; BeIMYMHA W  HANpaBJICHUE CMEILEHUs
K03 QUIMEHTOB perpeccuy, MNoBeAeHue kod((uIeHTa 1eTepMUHalui. BiusHue BKIIOUSHHS
“nuiHen” nepeMeHHol. lcnonap3oBaHME 3aMEIAONIUX IepEMEHHbBIX. JIMHEHHOE OrpaHnYeHNe
Ha MapaMeTpbl YpaBHEHHsS U €ro ImpoBepka c nomouipio F-tecta. JlaroBeie mepemeHHble, MX
INpUMEHEHHE B TMHAMMUYECKUX BBHIOOpKaAX Ul yueTa 3ara3blBaHus BO BPEMEHH.

3.2. T'eTepoCcKkeIaCTUYHOCTD.
Ee cymuoctes m nocnenctBus. OOHapyKeHHME TIeT€pOCKEAACTUYHOCTH C IOMOILBIO TECTOB
Crnupmena, Tonadenna-KBanara u Ineiizepa. YcTpaHeHHe IeTepOCKETaCTUYHOCTH B pa3HBIX
clIyJasix.

3.3. ABTOKOppeasiuus.



Bo3moxxHble npUYMHBI BO3HUKHOBEHHUS M mocienctsusa. OOHapyx eHHe aBTOKOppesuuu 1-ro
nopsinka: kputrepuid JlapouHa-YorcoHna. YcTpaHeHHE aBTOKOPPEISIMK: METOoAbl Xuaapera-Jly u
Kokpana-Opkarra.  ABTOKOppesslMsl B MOJENAX C JIArOBOM 3aBUCUMOM IE€PEMEHHOM,
h-craructuka Jlapouna. Ilporecc aBroperpeccuun 6osee BEHICOKUX MOPSIKOB.

3.4. CroxacTu4eckue 00bsSICHAIONINE EPeMEHHbIC H OINIMOKH U3MEpPEHHS.
[TonsTue croxactuueckux nepeMeHHbix. CpoiictBa onieHok MHK. MeTon nHCTpyMEHTaIbHBIX
nepemMeHHbIX. (Mojenb YuCToro FKCIopTa.)

Tema 4. IlponBUHYTHIN perpecCHOHHbIN aHAJIN3

4.1. OUKTUBHbIE NIEPEeMEHHbIE.
WUx mnpumeHeHue sl BBIIEICHUS MOJMHOXKECTB, XapaKTEPUCTUKU CE30HHBIX KOJICOaHUH.
®dukTUBHAS TEepeMeHHas sl kodduuuenta HakioHa. Tect Yoy Ha coBmamenune (popmyn
3aBUCHUMOCTH JJIs1 TOJBBIOOPOK.

4.2. MonesmpoBanue TMHAMHUYECKHX MPOLECCOB.
Monenu pactipenenennoro jara. [Ipeoopazoanue Koiika. Mojens 9acTUHUHON KOPPEKTUPOBKH;

MOJIETIb  JIalITUBHBIX  OXKUJAHUU. (Mopmenu KOpPpEKTUPOBKM JUMBHIECHIOB JIMHTHEpa,
runepuHbsiun Kelirana, morpednenus @puaMena; pacrpeaeieHHbIC JIATH B HHBECTHIIHOHHBIX
nporeccax.) I[lomuHOMHaNbHBIC JIarkd AJIMOH. [Iporno3er u npenckazanus. Tect Yoy Ha

Heyzauy NnpeacKa3aHusl.

4.3. CucreMbl 0JTHOBpPeMEHHBIX YPABHEHUI.
CtpykTypHas ¥ TpHBeIeHHas (QOPMBIL. KocBeHHBIII MeTO HAaMMEHBIIUX KBaJIpaToB.
HenoonpeneneHHOCTh; CBEPXUACHTU(DUIIMPOBAHHOCTD. J[BYXIIaroBBIN M TPEXIIAroBBIA METOJ]
HaMMEHbBINUX KBajapaToB. (Mogenb nmotpebnenus, momens [S-LM.)

«IIpuitoxeHus».
KoMmnoHeHTHBIH aHanu3. J[pyrue MeTobl MHOTOMEPHOTO aHAJIMU3a.



5. O0pa3oBaresibHbIE TEXHOJOIMH, B T.4. TEXHOJIOTMU BJIEKTPOHHOTO
o0ydeHHs W JMCTAHIIMOHHbIE 00pa30BaTENIbHbIE TEXHOJIOIMH, HCIOIb3yEMbIE MPU
OCYIIECTBIIEHUU 00Pa30BaTEIBHOIO Mpoliecca M0 AUCHUIUIHE

B npomecce mnpenonaBaHus JUCHUIUIMHBL «ODKOHOMETPHKA» HCHOJIB3YIOTCS Kak
TPaJULMOHHbIE (KOHTAKTHBIE), TAK U JUCTAHIIMOHHBIE 00pa30BaTeIbHbIE TEXHOIOIHH.

OTO JiekuuH, Kak Haubosnee 3(pPeKTUBHBIA MO BpEMEHHM METO[ IMepefayd OOJBIIOro
oObema Mmarepuana OomnplioN rpynmne oOydaembix. Kak mpaBuiio, CTyAE€HThl KOHCIIEKTHPYIOT
u3JaraeMblii Ha JOCKe W/ WM C HOMOLIbI0 IpoekTopa marepuan. CocTaBieHHE KOHCIIEKTa
JeKIMIA U AainbHelas paboTa ¢ HUM IIPH MOATOTOBKE K 3aHATHIM BBICTYMAET KaK 3HAYUTEIbHAS
yacTh mnporecca oOydeHus. Kypc BbICTpoeH TakuM 00pa3oMm, 4TO KOHCIIEKTHI OXBaTbIBAIOT
NPaKTUYECKH BeCh yUeOHBIN MaTrepua.

Jnist ynoOCcTBa BOCTIPUATHS U TIOBBIIICHHUS 3aUHTEPECOBAHHOCTH CTY/ICHTOB JICKITMOHHBIN
MaTepuall Kypca «IKOHOMETpPHKa» pealn3oBaH ABTOpoM B Buae mpe3eHTanuii PowerPoint,
OJIHAKO JaHHBIM MaTepuall CTyIEHTaM 3apaHee He BbIaeTcst (YTOObI MMETh BO3MOKHOCTb
CKOPPEKTHPOBATh MPE3EHTALlMd C YYEeTOM OCOOEHHOCTEH UTEHHUs JIEKIMH Ha JaHHOM
KOHKPETHOM TOTOKE, U «H3 MeIarorn4eckux cooOpaxkeHni» © ); Mpe3eHTalluy BbIKJIAAbIBAIOTCS
(TouHee - CTaHOBATCS IOCTYNHBIMH) B DieKTpoHHOM yHuBepcutere Moodle Spl'Y mo mepe
M3y4eHus (T.€. OCIe MPOUYTEHUSI COOTBETCTBYIOLIEH JIEKIINN).

(Iloopobnee o pabome 6 J0C Moodle Apl'Y - 6 Ilpunoscenuu ).

IIpakTHyeckune 3aHATHUS C JEKIUIMU OOBIYHO TOMONHSIOT ApYT Apyra. [IpoBoxsrcs B
aKaJIEeMUYECKHUX TPyIIax MO PYKOBOJCTBOM IperonaBareis. LleiasiMu nmpakTHyecKux 3aHATHR
SBIISIIOTCS Pa3bsICHEHUE CTYACHTaM TEOPETHUYECKOro MarepHala, U3J0KEHHOTO Ha JIEKIUH, Yepe3
peleHre ynpaXHEHUH M 3aja4, a TakKe MOJyYeHHEe MMU HAaBBIKOB BBIYUCIUTEIBHON PaOOTHI.
31ech TpernogaBaHUE CTPOUTCS HA PAasyMHOM ISl KaKJOW TEMbI COYETAHMH KOJUICKTHBHOM
paboThI TPYMIBI C CAMOCTOATEILHONW HHANBUAYAIbHON pabOTOM CTY/IEHTOB.

OnHo-Z1Ba TPAaKTUYECKHX 3aHATHA MO0 «ODKOHOMETPUKE» (B Hayale H3Y4YCHUS TEeMbI
«PerpeccrOHHBIM aHaNM3») MPOBOJUTCS B KOMIBIOTEPHOM KJacC€ W/WIM B ayIUTOPUU C
npoekTopoM (B Hacrosimiee Bpems - B aya. 309) c 1enbio oOy4eHUs CTYACHTOB MPOU3BOIUTH
COOTBETCTBYIOIIHME pacueThl cperacrBaMu MS Excel u crenuanbHOrO CTaTUCTHYECKOTO TaKeTa
MicroTSP (6ecmiatHO pacnipocTpaHseMblii aHaIor 6osiee coBpeMeHHoro nakera EViews)

B kadyectBe nomamiHed padoOThI, SBIAIONICHCS TakKe M OOHUM M3 KOHTPOJIBHBIX
MEpONPHUATHHA, CTYIEHTHI IMONY4YaloT «UHOUeuOyanvHoe 3adanue» (Kaxablii — cBOE, B OIHOM
IIOTOKE 3a/laHue HE IOBTOPSIETCS), 3aKIIOYaolleecs B IIOCIEAOBAaTEIbHOM IOCTPOECHUU U
aHanu3e (QYyHKIMA crpoca MO OmpeneieHHOW cxeme. Bcero 3amanue comepkuT 35 MyHKTOB,
KQXIbIA M3 KOTOPBIX OIlCHMBaeTcs Oamnamu. 3agaya CTYIEHTOB — HaOpaTb MaKCHMaJbHO
BO3MOXHYIO CyMMy OajyIoB 3a BBIIOJHEHHE 3TOT0 3aJaHus. BpIMoiaHeHHe XoTs Obl 4acTu
(0O6B1YHO — MEepBBIX 19-TH MYHKTOB) MHANBUAYAIBHOTO 33JaHUS SABISETCS 00s3aTEIbHbBIM!

BMmecro «cTanmapTHOro» 3ajaHus Ha aHadu3 (PyHKIMIA CIIpoca CTYIEHTH MOTYT BBIOpATh
Ipyrue 3a7aHus (Ha aHajdu3 CTOMMOCTH XWJIbS Ha BTOPUYHOM pBIHKE, HAIpUMEP), KOTOPbIE HE
UMEIOT JKECTKO 33JaHHOW MOCIENOBATENbHOCTH JeMcTBUM, M mpeanonaraior O0ObIIyIO
CaMOCTOSITEJIBHOCTh U 3aWHTEPECOBAHHOCTb CTYJAEHTOB, B T.4., B HEKOTOpBIX CIyyasix - M
CaMOCTOSITEJIbHBIN MOMCK AaHHBIX Ui aHaIK3a (U3 OTKPBITHIX UCTOUHUKOB HHpOpManun). Takoe
3aJJaHle MOXKET OBITh MPEIOKEHO CTYACHTaM, UMEIOIINM CKIOHHOCTh K aHAJIMTHYECKO padoTre
W/WIM COOTBETCTBYIOIINN OMBIT HAYYHO-NPAKTUYECKUX UCCIIEIOBAHHM.

(IIpumep Unousuoyanvrozo 3adanus - 6 Ipunosxcenuu 1.1).



B cepennHe u koHLIe ceMecTpa CTYAEHTHI MUIIYT TeCThl KaK Ha YMEHHE NPOU3BOIUTH
HeoOxonumble pacdeTsl (TecT Nel Ha 10 BompocoB), Tak M Ha NMOHMMAaHUE TEOPETUYECKOTO
matepuaiia (tect Ne2 Ha 20 Borpocos).

(IIpumepvr mecmos - 6 [punosxcenuu 1.1).

B Hacrosmiee BpeMs 3TH TECTHl pealn30BaHbl B DJIEKTPOHHOM yHHBepcurere Moodle
Spl'Y 1 MOTYT BBIOJHATHCS CTYAEHTAMHU KAaK B ayIUTOPHUH, TaK U U3 A0Ma - uepe3 MHTepHeT.

Kpome Toro, mo kelaHWi, CTYACHTBl MOTYT B3SITh «OOROJTHUMENbHYIO 3a0ayyy (OIHY,
BBIOPAHHYIO CIIy4yalHbIM 00pa30M), MPAaBHJIBHOE M ITIOJIHOE PEIIEHHWE KOTOPOH IMOBBICUT HX
OIICHKY Ha DK3aMeHe. 3ajaua BBIJACTCs B KOHIIE CEMECTpa U peliaeTcs 1oMa; Kak MpaBuio, OHa
- JIOBOJIBHO CJIOKHAss W TpeOyeT XOpOIIWX AaHAIMTUYCCKUX HABBIKOB. Takue XKe 3aJaqd
BBIJIAIOTCSI Ha HSK3aMEHEe, HO TaM He TpeOyeTcs TOJHOE pEIICHUE, JOCTAaTOYHO BBIMOIHUTH
HEKOTOPBIC MTyHKTHI AJIsI TOTYyYEHUSI COOTBETCTBYIOIICH OICHKHU.

(IIpumepvr dononnumenvrot 3adaqu - 8 Ipunoxcenuu 1.1).

I'pynnoBble KOHCYIbTALMM TPOBOJSATCS MEpe KOHTPOJIbHBIMU MEPONIPUSATUSIMU (TECTHI,
9K3aMeH) Ui OOJIBLION TpyHIMbl CTYAEHTOB C II€JbI0 CHCTEMAaTH3allui 3HAHWNA U yCTPaHEHUIO
UMEIOIIMXCS CIIOKHOCTEH ¢ TOHUMaHHUEM MaTepualia 00IIero xapakrepa.

I/IHL[I/IBI/I[[yaJII)HBIe KOHCYJbTAUU TIPOBOAATCS PCTYISAPHO JIA KCJIAOMUX C LI
OTBCTOB HAa BOIIPOCHI CTYACHTOB IO MHAWBUAYAJIBHBIM 3aJaHUAM N YCTPAaHCHHA UMCIOIIUXCA Yy
CTYACHTOB HpO6J'ICM JaCTHOI'O XapaKTepa ¢ IOHUMMAaHUEM JICKITUOHHBIX MATCPUAJIOB.

CamocrosiTeqibHAast pad0Ta CTyIEHTOB pEanu3yeTcs:
1. HenocpencTBeHHO B TpoliecCe ayAMTOPHBIX 3aHATUNA MPU BBITOJHEHUU TEKYIIUX
3aJaHUH.
2. B xoHTakTe ¢ mpemnogaBarelieM BHE PaMOK pPAacHUCaHUs — Ha KOHCYJIBbTALMAX IO
y4eOHBIM BOITPOCAaM, BO3HUKAIOIINX MPHU BHITIOJTHEHUH WHIUBUTYIBHOTO 3aIaHUSI U T.I.
3. loma:
® [Ipu TOJATOTOBKE K 3aHATHUSM, HW3YYCHHHM BHEIIHUX HCTOYHUKOB U MOBTOPEHUU
MaTepHaJIOB, BHIKIIAILIBAEMBIX B DJIEKTPOHHOM yHUBepcutete Moodle SApl'Y;
® [IpU BHINOJHEHHH O0053aTENbHOTO HWHIWBUIYaILHOTO 3aJaHUs, JOMOJHUTEIHHOM
3aJ1auu W/WIIH JPYTUX 3aIaHAN, BBIIABAEMBIX Ha JIOM;
® [pU TMOJArOTOBKE K KOHTPOJBHBIM MEPONPUSTUSIM U BBIIOJIHEHUU TECTOB B
OnexrponHoM yHuBepcutere Moodle SpI'Y.

JK3aMeH NPOBOAMTCS B TPAAULIMOHHON (hopMe: CTYIEHT BEIOMpAET OUJIET, COCTOALINN U3
2-X TEOPETUYECKHUX BOIPOCOB M 3aJ[a4M, H B TEUCHHE Yaca TOTOBHUTCS K OTBETY; PEIICHHUE 3a/1au1
(X0Ts1 OBl YaCTUYHOE) SIBISETCS 00S3aTEIBbHBIM YCIOBUEM IMOJTYYEHHS TTOJIOKHUTEIFHON OLIEHKH.
Ha »K3ameHe cTyaeHTaM pa3pemiaeTcsi MOJb30BAThC «OPUYUATLHOU WNApeankoy (JIUCT
¢dopmara A4), Kyna OHM MOTYT BBITHCATh OCHOBHBIE GOPMYIBI U onpeniesieHns. OIeHKa 3a Kype
BBICTABJISIETCS. C Y4YeTOM pabOThl CTy[JEHTa B TEUEHHUE BCEro ceMecTpa. YCHelIHas clada
9K3aMeHa MO3BOJISIET MOBBICUTD ATy OIICHKY.

(Bonpocwl k sx3ameny u npumepslt 3a0ay - 8 Ipunoscenuu 1.2).

B npouecce 0OyueHust UCTIONB3yeTCS JIEKTPOHHBIN YueOHbI Kype « JKOHOMETPHKa»
B LMS Dsextponnsblii yuuepcutetr Moodle SpI'Y, B koTopom:
- NpEICTaBJCHBI IPE3EHTALUH JIEKLIIUH 110 BCEM TeMaM JUCLUIUINHBI (YacTh - C 03BYUKOIl),
- Marepualibl MPaKTUYECKUX 3aHATUH (IpUMepbl BHIIIOJHEHUS UHIMBUYaJbHBIX 3a/laHUH,
«BHUEO-YPOKH» T10 BBIMIOJHEHHUIO pacueToB B MS Excel u ap.),
- 3aJaHMs U1 CAaMOCTOSATENIbHOM paboThl (BKJI. JaHHBIE U1 aHAJIU3a U CTaT.TaOIMIIbI);



OCYIIECTBIIIETCS  NPOBEJICHUE  OTACIBHBIX  MEPONPHUATHA  TEKYIIEro  KOHTPOJIA
YCIEBAEMOCTH CTYICHTOB (B BHJIC TECTOB);

BCACTCA yqu YCHeBaCMOCTI/I (TGCTBI OLICHUBAIOTCA aBTOMAaTU4YCCKH, OLICHKH 3a ;[pyrlzle
KOHTpOJ’IBHI)IC MCpOHpI/IHTI/Iﬂ BBOIATCA HpeHO)IaBaTCJ'ICM pr‘-IHYIO),

B3aUMOJICHCTBUE MEXIY OOydYarolIMMHUCS W TPEnojaBaTelieM B paMKax H3y4eHUS
JOUCLUIIIINHBI OCYIJ_IGCTBJISIGTCSI HOCpe,[[CTBOM HOBOCTHOI'O Q)opyMa N CUCTCMbI JIMYHBIX
COOOIIEHMIA.



6. IlepeyeHp JMUIEH3HOHHOIO U (WJIH) CBOOOIHO PacHpPOCTPAHAEMOIO
NPOrpaMMHOro  o0ecme4yeHusi,  UCIOJb3YEMOIO  IpPU  OCYLIECTBICHUHU

06pa3OBaTeJ'II>HOFO Imponccca 1o JuCIUIlINHC
B mporiecce ocymiecTBiIeHHs 00pa30BaTeIbHOTO MPOIECCca UCIOIB3YIOTCS:
e s GOPMUPOBAHUS MATEPHANIOB JIEKIIMOHHBIX W MPAKTHUECKUX 3aHATUN, 3aJaHHH
JUTSL IPOMEXYTOYHOM 1 TEKyIIEeH aTTeCTaIuu:
nporpammsl maketa Microsoft Office (MS Word, MS Excel, MS PowerPoint),
— Adobe Acrobat Reader,
— m3marenbckas cucrema LaTex,
— KOHCTPYKTOp 3JIEKTPOHHBIX yueOHBIX KypcoB iSpring Suite (maket ba3ossrii 9.7,
munensus ot 17.08.2020, snanener;: Apl'Y um. ILI. Jemunosa);
® [IpU BHITIOJHEHUH 33/IaHUH U PacueTOB B 337a4ax CTYICHTHI MOTYT HCITOJIb30BAaTh:
— oanekTpoHHbIe Tabmuiel MS Excel,
— CBOOOJHO pacmpOCTpaHsSEMbIN CHEIUaIbHBIN cTarucTHueckuid naker MicroTSP
(Bepcust 6.51), xotopelii MOKHO ckadath B DYK «OkxoHomerpuka» B Moodle
Spl'y,
— WJIM IpyTHE TOCTYITHBIE CTATHCTUYECKHE TTAKETHI.

7. IlepedyeHb COBpeMEHHBbIX TNPO(eCcCHOHAJIBHBIX 0a3 JaHHBIX WU
HH(OPMAIMOHHBIX CHPABOYHBIX CHCTEM, HCIOJIB3YEMBIX MPU OCYIIECTBICHUU

00pazoBaTebHOTO Mpoliecca Mo AUCIUIUIUHE (TPU HEOOXOAUMOCTH)
B mporecce ocymiecTBieHHss  00pa30oBaTENBHOTO  Tpolecca 1O  JAUCHUIUINHE
UCTIOJIb3YIOTCS:
e Apromarm3upoBaHHas OubmmoreyHo-uHopmarmonHas cucrema «BYKU-NEXT»
http://www.lib.uniyar.ac.ru/opac/bk_cat_find.php
e DiekTpoHHass OuOnmMoTeyHast cucremMa (oOpa3oBarenpHas Tuiatgopma) HOpaiit

https://urait.ru/



http://www.lib.uniyar.ac.ru/opac/bk_cat_find.php
https://urait.ru/

8. IlepeyeHs OCHOBHOW M [IONOJHHMTEJILHON Y4eOHOW JIUTEpaTypbl,
pecypcoB  HH(POPMAIMOHHO-TEJICKOMMYHUKAIIMOHHON ~ cetn  «lHTEpHETY,
HEOOXOAMMBIX ISl OCBOEHUS TUCLUTUIMHBI

a) OCHOBHAA:

1. DOxoHomerpuka: YueOHUK /Ui By3oB / mox pen. Emuceesoit .M. - Mocksa: HOpaiir,
2020. - 449 c. [DnextponHHBIH pecypc] https://urait.ru/book/ekonometrika-468366

2. CmupumonoBa, E. M., DkoHOMeTpHKa : MarepHaibl JICKIIUKA : aibOOM HATJISIHBIX
nocoOui Uil CTYIEHTOB, OOyYalolIUXcsl Mo crHenuandbHocTH IlpukinagHas MateMaTHkKa |
nnpopmaruka / E. M. Cnupunonosa; Spoci. roc. yu-T, Spocnasis, Apl'Y, 2013, 58¢c

3. Cnupuponosa, E. M., OxkoHOMeTpHuKa [DNEKTPOHHBINA pecypc] : Marepualbl JEKIUH :
anp0OM HAIISAHBIX MOCOOWH NSl CTYNEHTOB, OOydalOUIMXCS MO CHenuaabHOCTH [IpukimamHas
Matemaruka u nHpopmaruka / E. M. Cnimpunonosa; fApoci. roc. yH-T, SApocnasns, SApl'Y, 2013,
58c http://www.lib.uniyar.ac.ru/edocs/iuni/20130407.pdf

0) 1OMIOJHHUTEIbHAS:

1. loyreptu K. BBenenue B s3xkoHOMeTpUKY: yueOHUK ais By3oB. / K. Jloyreptu; mep. ¢
aHri - 3-e m3a. - M.: Uadpa-M, 2009. - 402 c.

2. CmmpupgonoBa, E. M., HWcnonp3oBanue osnekrponHbix T1abmu EXCEL B
SKOHOMETPUYECKHUX pacueTax : MeToll. yka3zanus, Spocnasns, Apl'Y, 2001, 23 c.

3. CmupumonoBa E. M. MHcnonb3oBanue cratuctmueckoro makera Micro TSP B
SKOHOMETPUYECKHUX pacueTax: MeToj.yka3zanus. / cocT. E.M.Criupugonosa; Apoci. roc. yH-T UM.
II. I Iemunnosa - SApocnasns: ApIl'Y, 2000. - 15 c.

4. AiBazsn C.A., Mxurapsan B.C. Ilpuxnagnas cratuctuka. OCHOBBI SKOHOMETPUKH. B
2-X TomMax. 2-e u3a., ucnp. — M.: OHUTU-IIAHA, 2001. —T.1: 656 c., .2: 432 c.

5. DxoHomerpuka: y4ueOHMK s By3oB / [B. C. Mxwurapsu u ap.]; mox pea. B. C.
Mzxwutapsna. - M.: [Ipocnekr, 2015. - 380 c.

B) pecypchl ceTu «THTEepHET»

JlanHble Ui aHanmu3a (A1 «HECTaHIAPTHBIX» WHAWBUIYAIBHBIX 3a/laHUI) MOXKHO Oparb

U3 CJIEIYIOMIMNX OTKPBITHIX HCTOYHHUKOB:

e MexyHapoaHasl CTaTUCTHKA U MEXCTPaHOBBIE COMOCTaBIEHH Ha caiite NationMaster /
NationMaster — World Statistics, Country Comparisons: www.nationmaster.com

e (Caiit Opranu3zaluu 3KOHOMUYECKOTO COTpyIHUYecTBa U pa3Butus / Organization for
Economic Cooperation and Development (OECD) — OECD Online: www.oecd.org

e [00anpHBIE, PUHAHCOBEIC U APYTHE AaHHBIE OT MeXITyHapOAHOTO BaJIOTHOTO (hOHIIA
(MB®) / International Monetary Fund (IMF) — Data and Statistics:
www.imf.org/external/data.htm

e Craructuka no oomecTBeHHOMY pa3puTHio [Iporpammer pazsutus OOH (ITPOOH) / United
Nations Development Programme (UNDP) — Human Development Reports — Statistics:
http://hdr.undp.org/en/data (VMIPYII no pa3ueim cTpanam, ¢ 1990 )

e Crarucruueckas 6a3a JaHHBIX 1O poccuiickoi akoHomuke MUP I'Y-BIID (LlenTp Ananu3za
Jannbix): http://stat.hse.ru

e Makposkonomuka Poccun, CIIIA, EBpo3onsl, BenukoOpuranuu (MHBECTUIINH, WHQISLINS,
6e3paboruma, BBII, hunanChl) — ATeHTCTBO SKoHOMUYECKoi nu(popmarun ITIPAUM-TACC:
http://e3.prime-tass.ru/macro

e Caiit ®enepanbHOl CyKObI roc.cTaTUCTUKU P https:/rosstat.gov.ru/ U ap.
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http://stat.hse.ru
http://e3.prime-tass.ru/macro
https://rosstat.gov.ru/
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9. MarepuajibHO-TeXHUYecKasi 0a3a, HeoOXonumasi JJisl OCYIIECTBICHUS

00pa3oBaTeIHbHOTO MPOIIECcca MO TUCITUTIIINHE

VYHuBepcurerckas OubOnuoreka (¢unman, HaxonAmuics B y4eOHOM  Kopmyce)
o0ecreYrBaeT CTYIEHTOB UMEIOIUMHUCS B HAIMYUN Y4eOHUKAMH U METOTUYECKUMHU YKa3aHUSAMHU
B COOTBETCTBHUHM C IPUHATHIMU HOPMAaTHBaMH.

Kpome Ttoro, B OYK «3JkoHoMeTpuka» B DnekTpoHHOM yHHBepcutere Moodle SApl'Y
CTYICHTHI TOJIyYalOT JOCTYI K AJIEKTPOHHBIM BapHaHTaM YYEOHBIX M METOAMYECKUX ITOCOOUIA,
CO3IaHHBIX TIPETIoJaBaTeNIeM, a TAK)KE - K peKOMEHI0BaHHbIM yueOHukam u3 bC HOpaiir.

MarepuanbHO-TeXHUYECKas: 0a3a, HeoOXoAUMasl AJIsl OCYILIECTBICHUS 00pa30BaTEIbHOTO
npoliecca no AUCUUIUIMHE BKIIOYAET B CBOM COCTAaB ClIEUAIbHbBIE TOMEIIECHUS:

-y4eOHbIC ayqUTOPUH ISl TIPOBENCHHS 3aHSATHH JICKIIMOHHOTO THIA W TPAaKTHYECKHX
3aHIATHI (CEMUHAPOB);

- yueOHBIC ayTUTOPUH JIJISl TIPOBEICHUS TPYMITOBBIX U MHAUBHIyaIbHBIX KOHCYIBTAIINH,

- y4yeOHble ayOUTOpPUM [UIsl TPOBEIACHHS] TEKYIIEro KOHTPOJS M IPOMEKYTOUHOMN
aTTecTalluy;

- IOMEMICHUS IS CAMOCTOSTEITLHON paboTHI;

- TIOMEUIeHHs i1 XpaHeHHs U MPOQPMIAKTUYECKOTO OOCTYKHBAHHSI TEXHHUYECKHUX
CPEICTB OOyUCHHS.

CrienanpHble TTOMEIICHUST YKOMIUIEKTOBAHBI CPEICTBAMH OOYUYCHHS, CITYXKAIIUMH JUIS
npeacTaBieHus yueOHo! nHpopMauu OONbIION ayTUTOPHH.

Jiia  mpoBeneHuss — 3aHATUM  JIEKUMOHHOTO — TUNA  HpeUlararoTcss  Habophl
JEMOHCTPAIMOHHOTO  O0OpYIOBaHHWS U y4eOHO-HAIVSIIHBIX TOCOOWM, XpaHsSIIHEecs Ha
ANIEKTPOHHBIX HOCUTENSAX M 00ECIEUMBAIOLINE TEMATHUECKUE UIUTIOCTPALIMU, COOTBETCTBYIOIIHE
pabounm mporpamMmam AUCHIUTUINH.

[Tomemenust st caMOCTOATENBHOU PabOThl OOyYaromIMXCsl OCHAIICHbl KOMITbIOTEPHOU
TEXHUKOH C BO3MOXKHOCTBIO MOJKIIOUEHHUs K cetn «VHTepHeT» M obecredeHueM I0CTyna B
ANIEKTPOHHYIO HH(OPMALIMOHHO-00PA30BaTENbHYIO CPEy OpraHU3alUu.

Uucno mocagoyHbIX MECT B JICKIIHOHHOM ayAMTOpUU OOMbIle JIMOO paBHO CIHHUCOYHOMY
COCTaBy IMOTOKA, a B AyIUTOPHU JUIA TPAKTHUYECKUX 3aHATUN (CEMHHApOB) — CIHMCOYHOMY
COCTaBY T'PYIIIbI O0y4aIOIINUXCS.

B nHacrosiiee BpeMsi Bce ayAUTOPHBIE 3aHATHUS 110 DKOHOMETPHKE MpoBoasATcs B ayd. 309
7-ro y4eOHOTO KOpITyca, B KOTOPOW YCTAaHOBJIEHAa HMHTEPAaKTUBHAs JOCKA, HMCIIOJb3yemas s
JEMOHCTpAIMK TpEe3eHTAluil JIeKIIMOHHOTO MarepHalia, TeCTOB M IPHUEMOB TMPAKTUYECKON
pabotsl (pacuetsl B MS Excel u/unu B cTar.makerax).

ABTOp(BI):
JoteHT kadeapsl HHOOPMAITMOHHBIX M CETEBBIX TEXHOJIOTHH, A.3.H., HoueHT E.M. CriupuaoHoBa
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IIpuioxenune Nel k padoyeii mporpamMme IMCUMIIIHHbBI
«IKOHOMETPHKA»

®oHJ OLICHOYHBIX CPEICTB
JJIS1 IPOBeIeHUsI TEKYIero KOHTPOJIsl YCIIeBAeMOCTH
H MPOMEKYTOYHOM aTTeCTAIUM CTYICHTOB
10 JMCHHUIIHHE

OO0s3aTenbHBIMU - (pOPMAaMH  UTOTOBOTO  KOHTPOJSL 3HAHUM CTYACHTOB  SIBIISHOTCS
«MHJUBUYaJbHOE 3aJaHUE» U TECTbl, KOTOPbIE CTYAEHTHl NMUUIYT IO 3aBEPLICHUM HU3YUYECHUS
BCEro Kypca. MHIMBHIyadbHOE 3aJaHHE MOXET OBITh HCIOJB30BAHO M B KayecTBE (OPMBI
POMEXYTOYHOH aTrTecTalii — MO (aKTy BBHIMOJHEHHS Ha ONPENEICHHBII MOMEHT BPEMEHHU
COOTBETCTBYIOLIUX ITYHKTOB 33JIaHUSI.

C uenpio MOBBIILIEHUSI 3aMHTEPECOBAHHOCTU CTYACHTOB B PETYJISpPHON paboTe B TEUECHUE

ceMecTpa, KK/l BU pabOThI OIICHUBAETCS OayutaMu (CM. TaOIuUILy).

I
Bun cpeacrea Koa- | Pa3-n Hepens Bmillfm Oobecnieuenue (Bua, KOJI-BO Houyuyae-m
KOHTPOJIS BO eJIbl cemecTpa BapHaHTOB U T.IL.) ble 0aJLIbI
HACTCHA
Basmr JAaHHBIX C IIOKa3aTCIAMHU
WuauButyanbpHOe skosomuks CILIA — BHyTpH Mo 0,5-3
3ananue (U3): naketa MicroTSP u B Buze Oauia 3a
3NEeKTPOHHBIX Tabmun MS Excel. TTYHKT,
q)OpMyJ'II/IpOBKa ITYHKTOB ’
acts 1 (1.1-19) 1 1 3-11 AOMA 54 rasns — oBmas 11 Beex, HO
(0bsi3arenbHas) KaK/IBIH Toydaet ceou nanmee | 20 OAJUIOB
JUTs pacueta (T.e. BApUAHTHI
yacTh 2 (11.20-35) 9-17 (popMHUpYIOTCs 11O KOIMYECTBY 30 6amtoB
CTYICHTOB Ha IOTOKE).
TecTbl: 2 PeanuzoBansl B Moodle
° TecT Ne B ay/.
1 (mpocroii, -1 | 11-14 WIn 10 Bompocos 10 6ayoB
10 TIPAKTHKE JioMa
° TecT Ne B ay/l.
2 (CTIOXKHBIH, I-IV | 15-18 WIIH 20 BompocoB 20 6amioB
110 TSOPHH) JloMa
TloTOMHATE IbHAS Br16op u3 20 3agau
sanaua 1 II-1vV | 17-18 JoMa | (Ha MOTOKE MPAKTUYECKH 20 GamoB
A HE TIOBTOPSIFOTCS)
HUTOI'O: 100
+ «bOHYChI» Takoke MOTYT 100ABIIATECS
HE yr A no 1 6amry
(BBIXOJ K JOCKE, 0aJuThl 32 HAITHCAHKE
HOp- B ay/l. (B cymme
OTBET Ha JIOTIONH. | - MPOTPAMMHOI0 KoAa JIs He > 201)
BOIIPOC U T.IL.) p- peanuzanuu pacyeToB B U3. :
9K3AMEH moxeT ObITh
MOCTABJIEH «aBTOMATOM» MpHU
Habope OMpe/IeJICHHOTO KOJI-BA | 80 8pems
om MAX cymMmbl 6aJlJIOB 32 BECh | 3UMHell 25 OWIIETOB, COCTOSIIIHNX U3
Kypc (T.e. ot 100 6am1oB): ceccuu JIByX TEOPETHUECKUX
0 > 80% - nocne BOMNPOCOB M OJTHOM 3a/1a4H.
COMIUYHON, 7 cem.
0 > 60% -
«XOPOULO .

WroroBas omeHKa onpenensieTcsi CcyMMol HaOpaHHBIX B ceMecTpe (3a BeCh Kypc) 6amioB
¥ MOXKET OBITh TOBBINICHA Ha dK3aMeHe. HekoropbkiM, Hamboee 10OOPOCOBECTHBIM CTYICHTaM,
BBHITIONHSIBIIEM B CEMECTpPE BCE BHUABI padOT M HAOPABIIUM OMPEICICHHYIO CyMMY OaJlIoB,
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MOJKET OBITH MMpEAJIOKECHA OLICHKA «aBTOMAaTOM)» n/ Wik, B ClIydac NpCANOYTCHUA UMW BapHaHTa
CcO cz[aqeﬁ OK3aMC€Ha — BO3MOXHOCTb OTKa3a OT OJHOI'0 TCOPETHYCCKOI'O BOIIPOCA; PCHICHUC
3aJa4yu - XOTA OBl YACTUYHOE - SIBJIIETCS 0013aTeNbHBIM YCJIOBUCM.
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1. TunoBble KOHTPOJIBHBIC 3a/IaHUSI 1 NHBIEC MaTepHualbl,
HCNOJBbB3YEMbIEC B ITPOLECCE TEKYIIEIro KOHTPOJIA YCIIEBACMOCTH

IIpuMep MHAMBUAYAJIBLHOIO 3aIaHUS

3aganmne i MHAMBUAYaJIbHOUH padotrbl B makere Micro TSP

«AHanau3 GyHKUMH crpocay

[To ganHBIM 0 TOTPEOUTETHCKUX PACXOJaX U pacroiaraeMbIX TUYHBIX goxonax B CIIIA:
° NJIN 3a nepuon ¢ 1959 o 1983 rr:

0 tabmuubl b.1 u b.2 B yuebnuke K. Jloyreptu «BBeneHne B 5KOHOMETPHKY»
(m31. 1999 1. — c1p. 374-381),
0 B 3JICKTPOHHOM BHUJe — B nakete Micro TSP — 6a3a nanusix Databl2),
0 MS Excel — daitn USA_59-83.xls
° NJIN ¢ 1959 o 1994 rT. (TONBKO B AIEKTPOHHOM BHU/IE):
0 B Micro TSP — 6a3a nanuwix Datnewl?2,

0 B MS Excel — paitn USA_59-94.xls
BBITIOJIHUTE CIICAYIONINE 3a/IaHus:

l. [1] Onenure perpeccuto Mexay Bamum toBapoMm (V) u pacronaraeMblM JUYHBIM
noxonom (X). Jlaiite nHTEpIIpeTaHiO KOAPGUIIUEHTOB PETPECCHUH.
2. [1] Ounenure perpeccuto Mexay ToBapoM (Y) u Bpemenem (T). Jatite

COOTBETCTBYIOILYIO MHTEPIPETALUIO U CPABHUTE C MHTEPIIPETALMEN PETPecCuu, MOJIYyUYEHHON B
MPEAbIAYIIEM ITyHKTE.

3. [1] KakoBo 3HaueHme kodpduuuenta R* B perpeccum Mexmy Bammm ToBapom u
pacnonaraeMbiM JIMYHBIM JaoxofoMm? IIpokommeHtupyiite 3t0. Ompenenure kodhduinreHt
KOppEeJsIuy, oOpaTB BHUMAaHUE HA €ro 3HAaK; CAEIaiTe BBIBOIBI O CHJIC W 3HAYUMOCTHU CBSI3U
MEXy cIipocoM Ha Bamr ToBap u 1oxomom.

4. 1] Beraucnure 95- n 99-nponeHTHBIE HHTEPBABI I KO PHUIMEHTa yIiia HaKIoHa
B pPErpeccHu, OLICHEHHOM B MMyHKTE 1.
5. 1] Beinonnute t-tectsl (mpu 1%-om 1 5%-0M ypOBHSAX 3HAYMMOCTH) JUIsl IPOBEPKU

KOS(UIIMEHTOB PErpecCHH, OICHEHHBIX B MyHKTaX 1 um 2, 4eTko (opMynupysi HyJIeBbIE U
aJbTepPHATUBHBIE TUIIOTE3HI.

6. 1] Hcnonb3ys pe3yasrarsl MyHKTOB 1 U 2, mpoBepbTe 3HAYUMOCTD KOA(PPHUIIMEHTOB
perpeccun. IlpuMeHUTE OTHOCTOPOHHHUH t-KPUTEPHM B TEX CiIydasxX, KOrJa 3TO HEOOXOIUMO.
OO6ocHylTe BO3MOXXHOCTh U I€JIECOO0PA3HOCTh MCIOJNb30BAaHHUS OJHOCTOPOHHEr0 KpUTEepus B
Bamewm cnyuae.

7. [0,5] MHcnonb3ysa pesynabrar myHKTa 1, BerYMcauTe F-CTaTUCTHKY HAa OCHOBE 3HAYEHUS
koo(¢uunenta R’ u mpoBepbre, 4TO OHa HE MPOTHBOPEYMT PACUETAM, BBHINOJHEHHBIM Ha
xoMmnbroTepe. [IpoBeaute cooTBeTCTBYrONIMHI F-TECT.

8. [0,5] [IlIposepbre, uto F-crarnctuka B perpeccuu, oneHeHHOW Bamu B myHkTe 1,
paBHseTCa KBaJpary t-CTaTUCTUKH U Koddduuuenta b, u uyto kputnueckoe 3HaueHue F (mpu
ypoBHsX 3HaYUMOCTH B 1% u 5%) paBHsieTCs KBaapaTy KPUTHUECKOTO 3HAYEHHUS t.

9. [1] Onenute «wiorapudmudeckyro» perpeccuto Bamero TtoBapa (logV) or
pacmonaraemoro  smyHoro  goxoma  (logX). Jlalite  MHTEpIpeTalui0  IOJIy4YEHHBIX
K03 UIIUESHTOB.

10. [1] BrInomHUTE COOTBETCTBYIONINE CTATUCTUYECKUE TECTHI JUIS JOorapu(MHUUYECKOM
KpuBOM DHrens, moctpoeHHo Bamu B myHkTe 9. Cruenaiite BbIBOJIBI O KaU€CTBE MOJIEIIH.

11. [1] [TocTpoiite SKCOHEHIMANBHBI BpeMEeHHOW TpeHn Bamrero ToBapa. JlaiiTe
UHTEPIPETALNIO TOTYYSHHBIX KOA(PPHUIIMEHTOB.

15



12. [3] OueHute emie pa3 JMHEHHYIO W JiorapuMudeckyio perpeccuu nisi Barero
TOBapa, BBINOJIHMB CHayalla MepecdyeT Mo MeToAy 3apeMOKH (YMpOIICHHBIH BapHaHT TecTa
Boxkca-Kokca), a 3aTem nmpoBepbTe, UMEETCs JIM 3HAYMMOE pa3IMuue B UX Ka4eCTBe.

13. [1] Paccunraiite nngekc otHocuTenbHBIX IieH (P) mmsa Bamiero toBapa (mns atoro
nedusaTop neH Bamiero ToBapa Hajgo MOAETUTH Ha ACIATOpP OOIIUX PACXOJOB U YMHOXKHUTH Ha
100). Tloctpoiite Tpaduk paccyUTaHHOTO UHIEKCA. (Moowceme au Bvl 0amb 3KoHOMUUecKoe
00vsACHeHUe UBMEeHeHULl OMHOCUMEIbHO20 UHOeKCaA YeH 6 medeHue paccmMampusaemoo
nepuooa?)

14. [1] OneHnTe MHOXKECTBEHHYIO pPErpeccrio Mexay pacxomamu Ha Bam ToBap (VY),
pacmojaraeMbiM JHMYHBIM JoxonoM (X) W paccuuTaHHbBIM Bamu B mpenbiaylieM ITyHKTE
uHaekcoM 1eH (P). Jlaiite nHTepnpeTanuio pe3yabTaToB.

15. [1] Ouenute «iorapuMUYECKYI0» PETPEeCcCCHI0 MEXIy pacxomamu Ha Bam ToBap,
pacmonaraeMbpiM JIMYHBIM JIOXOAOM H HMHJEKCOM OTHOCHTENBHOW IIeHbl ToBapa. Jlaiite
MHTEPIIPETALMIO pe3yJIbTara.

16. [1] BremmonauTe cooTBeTCTBYIOmUE t-TeCTHI 111 KOA(MOUIIMEHTOB JHHEHHOW U
JorapupMUUECKoi perpeccuil, olleHeHHbIX B MyHKTax 14 u 15. Tam, rge 3To HeoOxomumo,
WCIIOJIB3YWTE OTHOCTOPOHHUN t-KpUTEPHUH.

17. [0,5] Tlokaxwure, uro F-kputepmii B perpeccmr u3 TyHKTa 15 OBLI MpaBHIIBHO
BBIYHCIIEH Ha OCHOBE Ko duimenTa R?, v IpoBephTe €ro 3HAYMMOCTb.
18. (1] Oxkazanace 1M cymMMa KBajpartoB oTkioHeHHi (RSS) B perpeccun mynkra 15

MEHBIIIE TOW, KOTOpas Oblja MONy4YeHa B OIEHKE PErpecCHOHHON 3aBHCHMOCTH PAacXOJOB Ha
Bam ToBap ot pacnonaraemoro JHYHOTO 0xo1a B myHkTe 9? Hcnonb3yiite F-tect 11 onieHku
3HAYUMOCTH YMEHBUICHUSI YKAa3aHHOM CyMMBIL. OJTOT TECT SKBUBAJEHTEH HEKOTOPOMY APYyromy
tecTy. O kakom Tecte uaet peus? IIpoBepbTe NIEHTUYHOCTD CAEIAHHBIX BBIBO/IOB.

19. [1,5] Onenute nuHEHHYIO H JIOTapUIMUICCKYIO0 PETPECCHH pacXoloB Ha Bam ToBap,
BKJIIOYHMB B YpPaBHEHHE BPEMEHHOU TpeH[ (HapsAay C JOXOIOM M OTHOCUTENbHOM 1eHo#). EcTh
I TpPU3HAKU MYJIBTHKOJZIMHEAPHOCTU?  YIyYIIMIUCh JM PE3YIbTaTbl IO CPABHEHMIO C
perpeccusiMu U3 MyHKTOB 14 u 157

20. [1,5] B nynkre 1 Bbl mocTpounum MapHYK pErpeccuro MexAy pacxodaMu Ha
BbIOpaHHbIE Bamu Bun Onar (V) m pacnosnaraemMbIM JUYHBIM J10X0a0M (X), a B myHKTe 14 —
MHOXXECTBEHHYIO perpeccuro Mexnay BenuuuHamu Y, X u P — uenoid Bamero TtoBapa
OTHOCHUTENIbHO 001mero ypoBHs MH(usiuuu. IlocTpoiiTe Temepb HMapHyI0 PErpeccuro TOJIbKO
MeXIy BenuuuHoi Y u nokazarenem P. IlpencraBbsre pe3ynapTarhl 3TUX TpEX perpeccuil B hopme
TaOMUIBl C OLEHKAMU U CTaHJApTHBIMH omuOkamu Koddduuuentos. IIpokomMMeHTupyiiTe
Bapvanuu Kod()(QUIMEHTOB NpH TepeMeHHbIX X M P, a Takke ypoBHel koddduumenra R* .
VYKaxxuTe HampaBlI€HUE (U, eciu cmodxceme, - coelailime oOyeHKy) CMEIIeHHus, Kotopoe Bbl
OXKuAamu Obl B OSTUX XK€ PErpeccusix MpH MPaBHWIbHOM MHOXXECTBEHHOH crenu(uKaImm,
UCTIONB3YS JUISl TOTO OIIEHKH KOA(PGUIIMEHTOB U3 yHKTa 14 (1 xosapuayuounyio mampuyy).

21. [1,5] TloBropuTte MpeAbIAYIINNA MTyHKT, HCTIOBL3Ys JorapudmMudeckrie GyHKIIMHA CIIpoca
BMECTO JHMHEWHbIX. (CpaBHHUTE NOJYYEHHOE YpPAaBHEHUE C YpPaBHEHHEM M3 IyHKTa 15 u
paccuuTaiTe HaNpaBICHUS (1 oyenku) cMemieHus kodddummeHToB B myHkrax 9 m 21, cuuras
MOJIENb U3 MyHKTA 15 nmpaBuUiIbHO crieruUIIMpOBaHHOMN.

22. [2] Hcnons3ys naHHble mo Bamemy ToBapy, NOCTpONTE IMapHbIE JIMHEHMHYIO U
Jorapu(pMHUUECKyl0 PpPErpecCUOHHbIE 3aBUCMMOCTH CIpOCa OT OTHOCUTENBbHOM LEHBl U
MHOKECTBEHHbBIE PErPEeCCUOHHBIC 3aBUCUMOCTH CIIPOCa OT OTHOCUTEIHHOMU IIEHbl U BpeMEeHHU (He
BKJItOYasl JIMYHBIM pacrnonaraembiii noxon). ComocraBbTe pe3yiabTaTbl ¢  MHOKECTBEHHBIMU
PErpeCCHOHHBIMA  3aBUCUMOCTSIMH  CIpoca OT  pacloiaraéMoro JIMYHOIO J0X0o4a |
OTHOCHUTEJIbHOM 1IeHbl, olleHeHHbIMU Bamu B myHkTax 14 u 15. Caenanu nu 061 Bol BBIBOJ, YTO
BpeMsI MOXKET CIIY’KUTb yAOBJIETBOPUTEIBHOM 3aMEILAIOIIEH NEPEMEHHOM I PACIOIaraéMoro
JIMYHOTO JT0XO/1a, €CJIU Obl JaHHBIE O MOCJIETHEM HE OBbLIIM U3BECTHBI?
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23. [1] [ToctpoiiTe MUHEHHYIO PErPECCUOHHYIO 3aBUCUMOCTh pacxoioB Ha Bamr ToBap ot
JUYHOTO J0XO/a, HAJOroB (HAJOTH MPHUAETCS pacCYUTaTh KaK Pa3HOCTh MEXIY JIMYHBIM
JIOXOZIOM U PacCIoJiara€MbIM JIMYHBIM JOXOA0M) M MHAEKCAa OTHOCHUTENIbHOW LieHbl. CpaBHUTE
pe3yabTaThl C pe3yidbTaTaMU  OLIEHHMBAaHUS PETrPEcCHM MEXIY pacxoJaMH, pacloyiaraeMbIM
JUYHBIM JIOXOAOM M OTHOCHTEIBHOW LeHOW M3 myHKTa 14. VYKaxure, Kakylo U3 pPEerpeccHil B
Bamewm citydae criemyer cunuTars Jrydine crerupuuupoBaHHOM.

24. [1] Perpeccust u3 mynkra 14 MoeT paccMarpuBaThCsi KaK MOIENb PErpecCHH W3
nyHkTa 23 ¢ orpanudeHueM. ChopMyaupyiiTe COOTBETCTBYIOIIEE OTPAaHUYCHUE U MPOBEIUTE
ero GopMalIbHYIO TIPOBEPKY.

25. [3] [TocTpoiiTe nuHEHHBIE W JOTapU(PMHUYECKUE PETPECCHH MEXKIY pacxoJaMy Ha
Bam ToBap W moxomamu ¢ 3ama3AbIBAHUEM HAa OJWH TOJ] W/WIM OTHOCUTEIHHOW IICHOW C
3ama3fAbpIBAaHNEM Ha OJWH TOM;, TMEPUOA BBIOOPKH TPH ATOM cOokparutcs a0 1960-1983/1994 rr.
[TocTpoiiTe Takue ke perpeccun 6e3 3anma3abIBaHU 3a ATOT YK€ MEPUOJ M CPABHUTE PE3yIbTaTHI.
26. [3] [IpoBepsre perpeccun u3 mnyHkroB 1, 9, 14 wu 15 Ha Hamuume
TreTepOCKEeNacTUYHOCTH.  UeM MOXHO OOBSCHUTH Hajmuuue (WM HaoO0OpOT OTCYTCTBHE)
reTepOCKEIaCTUYHOCTH B TEX WIIM UHBIX MOAENAX PyHKIUN crpoca?

217. [1] Paccmorpute  craructuky — JlapOuna—Yorcona (ecaiu  Bbel BeIMONHSsIETE
NunuBunyanpHoe 3amanne B MS Excel, To ee mpumercs paccuuTaTh CamMOCTOSATEIBHO, IO
dopmyne!) mnns pyHkuit cnpoca, koropeie Bel moctpownu B myHkTax 14 u 15. Ectb nu Tam
aBToKOppersinmsi?  Ecam ma, ToO Kak 3TO TOBIMSJIO HAa Pe3y/lbTaThl BBIMOJTHEHHBIX Bamu
CTaTUCTUYECKUX TECTOB?

28. 1] Pacrieuaraiite ocrarku ypaBHEHUH perpeccuu JUisl OLIEHEHHbIX Bamu B myHKTax
14 u 15 ¢yskuuii crpoca. IloaTBepkgaeT M PacCMOTPEHHE OCTATKOB Hajmudue (WIH
OTCYTCTBHE) AaBTOKOPpEJSAIMH, Ha 4YTO TakkKe YyKasbiBaeT cratuctuka JlapOuHa—YorcoHa?
(Mooiceme nu Bol 0ams sx0HOMUUeCKOe 00bsICHEeHUe NOBeOeHUsL OCMAMKO8?)

29. [2] Ecmum craructuka JlapOuna—YorcoHa B TyHKTe 27 YyKa3aja Ha HaJA4Yue
ABTOKOPPEJISALIUH, UCIONB3YHTE OOUH M3 METOJOB, MPHUMEHSEMBIX B 3TOM ciy4ae (B MicroTSP
peamu3zoBan Meton Kokpana—Opxkarra ¢ mompaBkoit [lpaiica—YuHcTeHa), UIsi OLICHHBAHUS
U3MEHEHHOTO BapraHTa QyHKIuH crpoca. CpaBHUTE MEPECMOTPEHHBIE OIIEHKH KOA((HUIIMEHTOB
U UX HOBBIC CTaHJAPTHBIC OMIMOKH C MPEANIECTBYIOMNUMH, IMOJYICHHBIMHU B TyHKTaX 14 u 15, u
JaiiTe COOTBETCTBYIONINE KOMMEHTapUU.

30. [3] [IpoBenuTe TecT ¢ MHOXHTENEM JlarpaHka Ha aBTOKOPPEJISIMIO O60Jiee BBICOKOTO
nopsiaka (a0 4-ro BKIIIOYMTEIBHO) JJIsi MHOXECTBEHHBIX perpeccuil (yHKIuU crnpoca Ha
BBIOpaHHBIN TOBap (Kak B myHKTaxX 14 u 15). EcTh 11 ocHOBaHUS mpeanonaraTh HaJIu4ue TaKon
aBTokoppersiuuu? (Moowceme nu Bvl 00bacHums 5mo ¢ IKOHOMUYECKOU MOYKU 3peHus?)

31. [2] OueHurte JMHEWHOE W JOrapu(MHUUECKOE YPAaBHEHHSI PErPECCHHM PacXOlo0B Ha
Bamr ToBap ot pacnonaraembIX T0OXOA0B, MHAEKCA [IEH 1 00bEMOB 3THUX PACXOJIOB C JJaroM B OJTUH
nepuon. JlaiiTe MHTEpIpETalUIO OJYyUYEHHBIX PE3yJIbTaToB.

32. [3] [IpoBenuTe TECT HA ABTOKOPPEJSIUIO ISl YPABHEHUN PErPECCUU, TOCTPOCHHBIX
Bamu B mpenpimymem nyHkre. Ecam 0OHapyXUTCS CyIIECTBEHHAs aBTOKOPPENALHUS, TO
NpOBEIUTE NEpeoleHKy ¢ momompio Merona Kokpana—Opkarta (WM ApYyroro momoOHOTO
METO/Ia) U CPaBHUTE PE3YJIbTATHI.

33. [1,5] Ouenure nuHelHyt0o u JsorapudpMuyeckyro Bepcuu (yHKIMHA copoca Ha
BbIOpaHHbli Bamu ToBap i mepuogoB 1959-1979/1990 rr. u, ucnonb3yst NOJy4YeHHBIE B
nyHkTax 14 u 15 onenku 3a 1959-1983/1994 rr., mpoBeauTe MCHBITaHKE C OMOIIBIO TecTa Yoy
Ha HECOCTOSITENIbHOCTD MpEACKa3aHusl.

34. [1,5] Omuenure ¢yHKIIMU copoca MO JaHHBIM 4-X TMOCIEAHUX TMEepuoaoB (T.e. 3a
1980-1983 / 1991-1994 r1.) u, WcHONB3ys pe3ynbTaThl MPEAbIIYLIEr0 IyHKTa, MPOBEAUTE
MPOBEPKY C moMoIsio Tecta Yoy Ha cTaOuiabHOCTh KOd(hduireHToB. CoOMocTaBbTe BBHIBOIBI C
pe3yabTaTaMu MpeAbIIYyIIEro MyHKTA.

17



35. [2] Crenaiite OOIIMIA BBIBOJ OTHOCHUTEIIBHO TOTO, KAKOE M3 MHOXKECTBA ITOCTPOCHHBIX
Bamu ypaBHeHuii perpeccuu clieyeT HCIOJIb30BaTh MJis OLICHWBAHHUS (PYHKIMHM Crpoca Ha
BeIOpaHHbId Bamu ToBap. BeiBox oOocHyiire.
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[Ipumep BhimosHeHusi UnauBuayaabHoro 3agaHusi pazoupacTcss Ha MPAKTUYECKUX
3aHATHUAX M TI0 MEPE U3YUCHHS BBIKJIAABIBACTCS B DJICKTPOHHBIM yHUBEepcUuTeT Moodle SApl'Y:

McxoaHble agaHHble

| Mokasarenu MakpoakoHOMUKM CLLIA:
» 1949-1983 rr. = n=25
TSP: datab12

McxoaHble aaHHbIe

| Cnncok HeobxoanMbIx NePEMEHHBbIX:
* Y = TELE — pacxoabl Ha TenedoH, Mnpa.$
» X = DPI - pacrionaraemble Aoxoapl, Mipa.$

» 1949-1994 rr. = n=36 + Pl - nnyHble goxoasl, Mnpa.$

: . A - TAX — Hanoru, Mnpa.$ (DPI=PI-TAX)
TSP: datnew12; MS Excel: USA_59-94.xlIs b 1 = TINE=Hpcrertion GarromtiT=-H, 2. . 0B
R C:\DOS_PROG\TSPATSP.EXE i i - p—

A — « PTELE — aednatop ueH Ha TenedoH B % k 1971
REATE o LOAD (1992) r.
« PTPE — nHaekc-aednaTtop obumx pacxoaos, %
* P =PTELE/PTPE*100% - oTHOCUTENbHAA LeHa, %

range eries: currel
u

s
No work file in memory

se CREf
current SMPL I “path DOS_PROGNTSPN

>load datab12_

Crparmua 3 ‘ ‘ AHanUa @yHKUMIA cnpoca ‘ anmmpum

‘ AHanu3 qyHuuid cnpoca anmwpum

1 I'Crpm«uum ‘

MuaneBuayansHoe 3aaHue.
IM.1: Y(X)=? UHTepnpeTauma?
; % Is TELE c DPI
Y= - 12,503+0,033"X

(0,977) _(0,001)
R?=0,970  F=731,3

UnauBuayanbHoe 3agaHue.
M.3: R¥(n.1)=2 UnTepnp.? r,, ="
<] FCM. nt: R2=0,969507~0,970

v Y3MEHEHHE Cripoca Ha Tene@or.B CLUA Ha 97%
O6YCTISB/MBAETCS M3MEHEHUEM [OX0AE, 3 Ha 3%

7 MHavBuAayanbHoe 3aaaHue.
i M.2: Y(T)=? UnTepnpeTtauma?

v Flpu ysenmnderm aoxona WHTepnp&Taums:
__EXEroHo Crpoc Ha Teneghon &

Ha 1% cripoc Ha TenegoH

B CIUA yBemmynsaeTcd CLUA yBemny. B cp. Ha 889 MAH. 3.

B cpeqHem Ha 3,3 LeHTa. ¥ fo navana neen.nepioaa (T.e. 8
1958 r.) cnpoc Ha Tenegor B CLUA

» Is TELE ¢ TIME

Y= 1,562+0,889°T
(0,476) (0,032)
R2=0,971  F=771,4

RSS=32,291 DW=0,199  (K-T a HE HHEET SKOHOM.CHBICNE) RSS230,650 DW-0.142  Hosco odenmirs & 1465 myan 5. — rpounmu akTopama, i
T — = —as
5 C1005 OGS ‘ ms] k| ¥'b>0 = ceasb npamas! = r,,>0 vy A
e = 1= +VR="0,969507=+0,984635 —
'}d‘ CBfi3b NpAMas, oMEHb , MOYTH chyHKL
R i
= FNA=2 098463525 2 =n-k-1=25-1-1=23
(B8 1, il =, 27042 HCC=N
v } $2 i—r? 10984635 a=0,01= t,,=2,807
2 () > £, = C BEPOSTHOCTEI0.99% I — 3HaqMM!

Crparmua 8

Aras @yt cnpoca Srononerpra : ‘ Crpannia 10 Aras @yt cnpoca Srononerpara

AHARMS Gy crpoc

{ | [crpamnias

Broromerpava

MuavsuayanbHoe 3agaHue.
, 1.26: reTepoCcKeaacTUHHOCTL?

UHavBuayanbHoe 3agaHue.
| 1.26: reTepockeaacTMHHOCTL?

WHaveuayanbHoe 3agaHue.
I1.26: reTepockeAaCTUMHOCTDL?

Heobxoaumo npoBepuTs Moaenu n.1, n.9, n.14 u n.15
Ha npoGreMsi reTep TUHHOCTH.

Ona n.15:
> smpl 1959 1967
> Is LGTELE ¢ LGDPI LGPRTELE

Onsn.14:
> smpl 1959 1967
» s TELE c DPI PRTELE

Mpeanon.: pas6poc NpornopL. Bean4uHe aoxoaa (X).
Wen. metoa Monadenna-Keanata.

Ynopsaou. Bee HabnioAeHUs Mo BospacTaHuio X
(NPaKTHYECKH COBNAAAET C XPOHONOTHUECKMM MOPSAKOM, 3a HCK.
1973-1974 rr.) W I€NMM Ha 3, MPUMEPHO PaBHblE, 4acTu:

B 1-oi1 u 3-ei no ([n/3]+1)= [25/3]+1=9 nep1opos.
Hazio oleHUTL perpeccun Ansi NepBLIX U NocneaHUx 9-Tu
nepuoaos, T.e. anst 1959-1967 u 1975-1983 rr.:

> smpl 1959 1967

> smpl 1975.1983

> smpl 1975 1983
> Is TELE c DPI PRTELE &

> smpl 1975 1983
% Is LGTELE c LGDPI LGPRTELE

1: RSS;= 0,066839
3: RSS;= 0,757470

1: RSS,= 0,002668
3:RSS,= 0,001163
F=RSS,,, / RSy, = 0,002668 / 0,001163 = 2,294
Fpnr (@=0,05; uce =ucc,=9) = 3,18

F < F, = ¢ Bep.95% runotesa o6 oTcyTcTBum
reTepocKeflacTUHHOCTU He OTBepraeTcs

Crpasua 67

F= RSS; / RSS;= 0,757470 / 0,066839 = 11,333
P (@=0,01; uce, =Hec;=9) = 5,35
F > Fir=>'c Bep:99% Mopens — reTepockepacTuyHal

Crpama & TR P brorcmatoia [Crpawiaes | B e e | R e A o

MnaveuayanbHoe 3aaaHue.
1.26: reTepoCKeaacTUHHOCTL?

UHaveuayanbHoe 3afaHue.
I1.27: aBTOKOppEnnauua?

WHaveuayanbHoe 3agaHue.
11.28: asToKOppennauua?

a) ans n.14: s b) ansin.15: s
» Is TELE ¢ DPI PRTELE > Is LGTELE ¢ LGDPI LGPRTELE
0 e

@ coos e

B Moaensx n.14 n n.15: n=25, k=2.

leTepockeaacTUHHOCTL B Mogensx n.1 u n.14 moxer
KpuTuieckue aHaueHUs CTaTUCTUKU [lapBuHa-YoTcoHa:

6biTb 06BsICHEHA TEM, YTO MokasaTenb aoxoaa (DPI),
M3MepEHHBIIl B CTOMMOCTHLIX eAuHMUAX (MIPA.$) UMeeT  a=0,05 — d,=1,21;dy=1,55.

APKO BLIPAKEHHBII BPEMEHHOM TPEHA, U3-3a Yero 1 * =001 — d,=0,98; d,=1,30.

BO3HUKAET pasHuULa B MacluTabe eauHuUL, U3MepeHns B 74) ‘ a) Ans nuHeliHol Moaenu u3 n:14: DW=0,197
Hayvasne 1 KoHLe uccrenyeMoro nepuoaa. DW < 1,21 = ¢ Bep.95% ecTb aBTOKOppensiums;
DW < 0,98 = c Bep.99% ecTb aBTOKOPPensuus.
b) ans norapudm.mMogenu us n.15: DW=0,901
DW < 1,21 = c Bep.95% ecTb aBTOKOPPENsLMUS;
DW < 0,98 = c Bep.99% ecTb aBTOKOPPENsLus.

=W Bn.14, nB n.15 ecTb aBTOKOpPPENALMA (C BEP.99%)!

KPOME TOro, rerepockefacTU4HoOCTb B TIMHEAHbIX Moaensx
.1 1 M.14 MOXeT BbiTh BbI3BaHa U HenoaxoasLuel
OpMOI PYHKUMOHABHOM 3aBUCUMOCTU (chyHKLMM
Crpoca = A.6. CTENEHHLIMU, @ He NUHEHBIMU!)

¥
il

[eCTBIATENLHO, IMHWA PEFPECccUN MEpecekaeTCs PeaKo,
4TO MOATBEPKAAET BLIBOALI O HANNYMW aBTOKOPPENALMU.

T T T T ot T B | ottt Crpama 7o R G AR o

1 ‘ Crpamia 68 1< |\cwwqeg\ I

Kpurepun oueHuBanus:

Kaxxapiit myHKT 3agaHus OIleHUBAETCS OTICIBHO, UCXOS U3 YKA3aHHOTO MaKCUMyMa:
0,5 mo 3 6ay10B (B 3aBUCUMOCTH OT €T0 CIOKHOCTHU H/HITU TPYIOEMKOCTH).

Ecnu cooTBeTCTBYIOLIUI MYHKT HE BBIMOJIHEH WM BBIMOJHEH a0COJIOTHO HEBEPHO, TO
ctaButcs 0 Gamos.

[Ipy 9acTUYHOM BBITIOJTHEHUH CTABUTCS COOTBETCTBYIOIIAS IO OT MaKCHMAJIbHOTO
O6amna. Hampumep, ecnm B mm. 27, 28 OymyT pacCMOTPEHBI TOJBKO JIMHEWHBIE MOJCIH U HE
paccMoTpeHsl JiorapupmMudeckre (M Hao0opoT), TO 3T MYHKTHI OyayT oneHeHsI B 0,5 6arna.

Taxxe oOrmas cymma 0auioB (3a BCIO pabOTy B IIEJIOM) MOXKET ObITh CHUKEHA!

OoT
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— 3a HeOpexxHOe 0opMIICHHUE, YaCThIe oreyaTku u opdorpadudeckre omuoOKy - Ha 1-2 Gaia;
— 33 «CUCTEMaTHYECKUE» OIMUOKM B BHIBOAAX - Ha 2-3 Oasuia.
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IIpumeps! TecToB

Tect Nel
(10 BOmpoCOB MPaKTUUYECKOTO XapaKTepa; B HACTOALIEE BpeMs — 4 BapHUaHTA)

BAPUAHT Ne 1

Uccnenyercs 3aBUCMMOCTb Pacxol0B Ha NPOAYKTHl nuTaHus (Y) OT pacrosiaraeMbix
JUYHBIX J10X00B (X) M OTHOCHTENbHOM IIeHbI Ha NpoxykThl muraHus (P) Bo BpemeHu
(T=1,2,...) mo nmanueiM sxoHOMukH CIIIA 3a 1959-1983 rr. B pesynbrare, ¢ IOMOIIBIO
CHENHATBHOTO CTAaTHCTUYECKOTO TIAaKeTa, IOCTPOCHBI CleAyIomme Moaenn (B CcKoOKax
yKa3aHbl CTaHIApTHbIC OIIUOKU KOA(PPUIIUEHTOB):

(1) Y =55267+0,09335X R>=0,9775;
(2,374)  (0,00295) RSS =
190,682
(2) VY =-125904+2,46166P R*=0,6137;
(42,085) (0,4072) RSS = 3275,685
(3) VY =095253+2,52546T R*=0,9777;
(1,18)  (0,0794) RSS = 188,511
(4) 1nY=1,201+0,5495In X R2=0,9774;
(0,115) (0,0174) RSS =0,01194
(5) InY=-4624+2,04248 In P R*=0,6263;
(1,525)  (0,329) RSS =0,19765
(6) InY=4583+0,0199T R?=0,9759;
(0,0097)  (0,00065) RSS =0,01272
(7) Y =116,659+0,11235 X -0,73863 P R?*=0,9923;
(9,563) (0,0034) (0,1138) RSS =65,398; DW = 1,145
(8 Iny=22828+0,63681nX-0,4759InP R*=10,9868;
(0,423)  (0,026) (0,1208) RSS = 0,006999; DW =
0,627
(9 Iny=6,705+0,02313 T—-0,4664 In P R?=0,9849;
(0,586)  (0,001) (0,12878) RSS =0,00797
(100 nY=4,74+0,35031n X—-0,5688InP +0,0107 T R?=0,9849;
(0,68) (0,0899) (0,101) (0,00326) RSS = 0,00797; DW
=0,844

B cootBeTcTBUM ¢ TpeNCTaBIEHHBIMU JaHHBIMU OTBETHTE€ Ha BOMPOCHI:

1. HWurepnperaius auHamMudeckod mopaenu (6):

A) Temn mpupocta cnpoca Ha NPOAYKTHl MUTAHHUS BO BPEMEHU COCTAaBISIET, B CpPEIAHEM,
1,99 % B rom.

B) B 1958 r. cnpoc Ha MpORYKTHl TMHTAaHUS COCTABISLT 4 Mipz. 583 muH. $; Kaxkablil ron
OH YBEJIHMYHUBAJICSA, B cpeaHeMm, Ha 19,9 mun. $.

C) C vyBenmmuenwem goxoma Ha | $  copoc Ha MPOAYKTHI THUTAHHUS — €KETOIHO
YBEJIMYMBAETCS Ha 2 IEHTA.

D) ExeronHo cnpoc Ha NpOXyKThl NMUTaHUS yBenuuyuBaicsd, B cpeaHem, Ha 00,0199 mupn.
$. B 1959 r. cnpoc Ha mpoAyKThI NMUTaHus coctaBisut 4,583 mupa. $.
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2. OueHka 37aCTMYHOCTH CIPOCa Ha MPOAYKThl MHUTAHUS IO JOXOAY paBHa:
A) 0,09335; B) 2,04248; C) 0,6368; D) 0,11235.

3. UYemy paBeH NapHbId JIMHEHHBIM KOA(PQHUIMEHT KOppeNsLud MEXIY pacxoiaMu U
OTHOCHUTEJIBHOM II€HOW Ha IPOAYKThI IUTAHHUS:

A) 0,7834; B) 0,6263; C) - 0,7914; D) -0,7834.

4. F-cratuctuka B Mozmenu (4) C TOUYHOCTBIO JI0 OKpYIVICHHH paBHa:
A) 0,9774; B) 996; C) 31,6; D) 470.

5. B monmemu (10):

A) Bce KO3(pPUUUEHTH 3HAYUMBI C BEPOSTHOCTBIO 95 %;

B) Bce k03¢ UIMEHTH 3HAYMMBI C BEpOATHOCTBIO 99 %;

C) c BeposTHOCTBIO 99 % 3HaunMbl Tonbko Koddduuuentsl mpu In X u In P;

D) xoadpduuuent mpu T He3HauuM, OcCTalbHbIE KOA(PPHUIMEHTHI 3HAYUMBI C BEPOSTHOCTHIO
99 %.

6. B Mozmenu (7) mo cpaBHEHUIO ¢ Monenblo (1) Bkiaa nepeMeHHOU P:

A) 3HaYUM C BEpOATHOCTHIO 99 %);

B) 3HauuMm c BeposATHOCTBIO 95 %, HO HE 3HaYUM C BEPOSATHOCTBIO 99 %);

C) c BeposTHOCTBIO 95 % He sBISAETCS 3HAUYUMBIM;

D) He MoxeT OBbITh OXapaKTEpHU30BaH BCIEICTBUE OTCYTCTBUS HYXHBIX IOKa3zaTeleH.

7. ComnocraBuB Mozaenu (8) u (9) MOXHO caenarb BBIBOJ, YTO TPH OIEHWBAHMH CIIPOCA
Ha MPOAYKTHI MUTaHUsA mepeMeHHas T mia goxoma X:

A) Xxopolasi 3aMeliaronias rmepeMeHHas, Tak Kak (opManbHbIe XapaKTEPUCTUKH KadecTBa
YpaBHEHUSI HE YXYAIIWINCH, 3JACTUYHOCTH IO IICHE MPAKTHUYECKH HE HMCKA3WIIACh;

B) ynoBieTBopUTeNnbHAs 3aMeliaronias MepeMeHHas, C MOMOIIbI0 KOTOPOH MOXXHO CTPOHTH
MpPOTHO3 CIpoca Ha ONWXKaWIIMe TMepUuoNbl, HO HENb3s OILEHUBATh JAPYyTHe IOKa3aTeau
(HanmpuMep, SIACTUYHOCTH TIO IIEHE);

C) He MOXET SBIATHCSA 3aMeIlalollell MEepeMEeHHON, TaK Kak KayecTBO ypaBHeHUs (9)
SBIIIETCSI HEYIOBJICTBOPUTEIHHBIM;

D) MoxeT BbICTynaTh B KAa4€CTBE WHCTPYMEHTAIBHOW MEPEMEHHOM.

8. B monmemu (7):

A) ¢ BeposATHOCTBIO 95 % aBTOKOppENALNsS OTCYTCTBYET;

B) c BepostHOCTBIO 99 % mNpPUCYTCTBYET MOJOKUTEIbHAS ABTOKOPPEISALMS;
C) c BeposaTHOCTBIO 95 % NpPUCYTCTBYET NOJOKUTEIbHAS ABTOKOPPEIISALIMS;
D) c BeposTHOCTBIO 95 % cuTyanusi ¢ aBTOKOPPEJSLUEH - HEONpPENEICHHAs.

9. Monens (5) He MOXeT OBITh NPU3HAHA YIOBJICTBOPUTEIHHOM, TaK Kak:

A) 3HaueHue KO3(p(UIMEHTa IETEePMHHALMU HUXKE, YeM B JIPYTHX YpPaBHCHHSX;

B) xosd¢uimeHTsl He SABISIOTCS 3HAUUMBIMH C BEPOSTHOCTBIO 99 %;

C) F-cratuctuka HHXe, YeM B JAPYIMX YPaBHEHUSX;

D) ko3¢ ¢urmenT npu nepeMeHHON OKa3aics CMEUICHHBIM (BIUIOTH 10 CMEHBI 3HAaKa).

10. JIns nukBHAanuyd mpoOIeMbl aBTOKOPPETSIUN CIEIYeT:
A) mposectu Tect lomadenna-Ksanara;
B) BBeCTHM HOBBIE NEPEMEHHBIC;
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C) yBennuuTh 00BbEM BBIOODKH;
D) npumenuts Meton Kokxpana-Opkarra.
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Tect Ne2
(20 «cityyaliHBIX» BOIIPOCOB MO TEOPUU U3 MOCTOSHHO MOMOJIHSAEMOIO «CITUCKAY)

B mMonenu nuHENHON perpeccuu Mpyu UCI0JIb30BAHUM METOAA HAMMEHBIINX KBAJApPaTOB
KBajpar ko3(pPUireHTa Koppeasiuuu MexX1y (pakTHUeCKUMH U TEOPETHUYECKUMU 3HAYEHUSIMU
3aBUCUMOM IIEPEMEHHOM Y

® JI0JKEH MpeBbImaTh R?

JIOJKEH paBHATHCS R2

JIOJDKEH OBITh MEHbIIIE, 4eM R?

MOKET OBITH OOJIBIIC UK MCHBIIE, YeM R2

BCE IIEPEUYHCIEHHOE HEBEPHO

B Monenu mapHOii TIMHEMHON perpeccuu MpHu UCIOIb30BaHUN METOAA HAUMEHBIINX
KBa/IpaToB:

® KBaJpar t-CTATUCTUKH JJIs1 CBOOOIHOTO WICHA PaBCH 3HAYCHHIO F-cTaTuCTHKU

KBaJpar F-cTaTucTuky paBeH 3HAYEHHIO t-CTaTUCTHKU 71l CBOOOHOTO YJIeHa

KBaJIpar t-CTaTUCTUKHU A KoddduiMenTa yria HakIoHa paBeH 3HaYeHuto0 F-cratuctuku
KBaJIpar F-CTaTuCTUKH paBeH 3HAYCHUIO t-CTATUCTHKY JIJIs KO (DHUIIMEHTa yIia HAKJIOHA
BCE MEPEUYHCIEHHOE HEBEPHO

B perpeccrnoHHOM aHaM3e OICHKA KO PHUITUEHTA PETPECCHU Ha3bIBACTCS

HECOCTOSTENLHOM, €CIIN:

® 110 pa3HbIM BBIOOPKAM TOJTYYCHBI Pa3HBIC OIICHKH

® (OHAa CMEIIeHHAas IS MAJIbIX BBIOOPOK M HECMEIICHHAs I OOJBIITUX BRIOOPOK

® B HEKOTOPBIX CIIyYasx OHA JAA€T OTPUIATEIbHBIC OIICHKH, B TO BpeMs KaK SKOHOMHUYECKas
TEOPHsl YTBEPKIACT, UTO JAHHBIA KO3(DPHUIIMESHT HOIKEH OBITh MMOJOKHUTEITHHBIM

® CTaHJapTHOE OTKIIOHCHHE €€ paclpeecHus He cTpeMHTCs K 0 o Mepe yBeIHUCHUS
pasMepa BEIOOpPKHU

® BCC IIEPCUHCICHHOE HEBEPHO

Onenka ko3 dunmenTa perpeccun Ha3bBaeTcs 3PPEKTUBHOM, €CITH:

® (OHa HECMEIICHHAas Ha OOJIBIINX BHIOOPKAX

OHa MOXXET OBITh MOJY4YCHa METOJIOM HAMMEHBIIINX KBaIPATOB

ec TeopeTHYECKas TUCTIEPCHsI YObIBAET 0 MEpPE YBEIIMUYCHUS YHCIIa HAOTFOICHUIN
JUTSE MOZICTTH TIPaBHJILHO BBIOPAHBI IEPEMEHHBIC U MareMaruieckas hopmyria

BCE MEPEUUCICHHOE HEBEPHO

[TomydeHHas ¢ MOMOIIBI0 METO/]a HAUMEHBIITNX KBaIPaToB OlleHKa Kod(dduiinenta napHoi
nuHeHO# perpeccun (b) Tem HanexHee (T.e. ee CTaHAapTHAS OIIMOKA TEM MEHBIIIE), 4EM
IIPU MIPOYMX PABHBIX YCIOBUSX:

® MEHBIIIE CyMMa KBaJIpaTOB OTKJIOHEHUH HE3aBUCUMOM MEPEMEHHON X OT BHIOOPOUHOU
cpenHel, paBHOH (Xx/n)

Oosbllle CpeTHeKBapaTHIeCcKas BeINYMHA HE3aBUCUMOM MepeMeHHO (Xx*/n)

MEHBIIIE CPEeIHEKBAIpaTUIECKasi BETMUMHA HE3aBUCUMOM MepeMeHHOH (Zx?/n)
MEHbIIIE YUCIIO HAOIIOneHUI

MeHbIIIe "HeoObsCHeHHas Aucnepcus” S=Xe?/n, rae e=y-a-bx
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MeTox HauMEHBIMX KBaPATOB B CPABHEHUU C IPYTHMH METOJJaMH OICHUBAHUS JIMHEHHOM

perpeccuu o0agaeT caeayouM CBOHCTBOM:

® T1pobiemMa OIEHUBAHUS CBOAUTCS K PEIICHUIO CHCTEMbI TUHEHHBIX YPaBHEHHIA

® 1poliieMa OIEHUBAHUS CBOIUTCS K PEIICHHUIO KBAJPAaTHOTO YpaBHEHUS

® OH 00ecreynBaeT MUHUMYM CyMMbI a0COIFOTHBIX BEJTMYMUH OTKIIOHEHHUH 3HAYCHHIA
3aBUCUMOM NIEPEMEHHOM OT JIMHUM PETPECCUU

® 0oH o0ecreynBaeT OTCYTCTBHE KOPPEISAINHA MKy "ocTaTkaMu" (€) B pa3HbIX
HAOIIONEHUSIX

® OH rapaHTUPYET COBIAJACHHUE OIICHOK KOY(PPHUIIMECHTOB a U b ¢ UX TEOPETUICCKUMU
3HAYEHUSIMH Ol ¥ 3 COOTBETCTBEHHO

Ecnu oObsicHstonas nepeMeHHast X B MOAEIU NapHOM TUHEHHON perpeccuu NpuHUMAaeT

cpeaHee no BeIOOpKe 3HaueHue X’ =) Xi/ n, T0:

e HalmonaeMast BeJTMUMHA 3aBHCUMOM niepeMeHHo# Y paBHa Y° =) Yi/n

® paccuMTaHHas MO YPAaBHEHUIO PErPECCUU BEJIMUMHA 3aBUCUMOM NMEPEMEHHON Y paBHA
Y°=3>Yi/n

® paccuHMTaHHas MO YPABHEHUIO PErPECCUU BEJIMYMHA 3aBUCUMOM NMEPEMEHHON Y paBHA
Y°=>Yi/n— B cpeaHeM, HO HE B KaXKJOM KOHKPETHOM CJTydae

® paBeHCTBO Y° =a + b* X° cBUIACTENBCTBYET 00 OTCYTCTBHU KOPPEIALUU MEKIY
OCTaTKaMu

® paBeHCTBO Y°=a+ b* X° CBUIETENHCTBYET O BHITIOJHEHHUH ycioBui ['aycca-MapkoBa

Onenena npousBoactBeHHas pyHkuus ([1D) B remnosoit 3anucu: y = 0,3k + 0,6+ , tae y, k,
[ - TemnbI IPUPOCTA BBIMYCKa NPOAYKIIMH, BIOKEHUI KanuTana U TpyAaa COOTBETCTBEHHO. B
0OBIYHOM 0OBEMHOM 3aMKCH 3TON QYHKIIMHA COOTBETCTBYET:

o [I® Kob6ba-/lyriaca ¢ HEUTpadIbHBIM TEXHUYECKUM TTPOTPECCOM

[1® Ko66a-/yrnaca 6e3 yuera TEXHUYECKOTO ITporpecca

[1® ¢ Bo3pacraromieit oTaaveit oT macmrada

I1® ¢ nocrosHHOM oTHAaYel oT macirada

nuHeviHas [1D

[TapameTpbl Kakoii U3 CIEAYIOIMIMX MOJIENIel HE MOTYT ObITh OLICHEHBI C IIOMOIIBI0 OOBIYHOTO
METO/Ia HAMMEHBIINX KBaapaToB? (, X, Z - IEPEMEHHBIE, U - CITy4YalHbIH YJIeH)

o y=a+fBx+yz+u

y=o+px+y(l-prz+u

y=a+pBx+apz+u

y=a+ BIn(x) +y-In(z) +u

In(y)=a+Bx+yz+u

. Kak MO>XHO OlLIeHUTH TapaMeTpsl cieayoel Mmoaenu (y, X, v, w - IepeMeHHbIe, U -
CIIy4aiHbIN YJIeH):

y=atpxtyv+(P+y)wtu

® C IOMOIIEI0 OOBIYHOTO METO/Ia HauMeHbINUX KBaapaToB (MHK)?

HEIMOCPEICTBCHHBIM OIICHUBAHUEM MOJICIIH C TPEeMsI OOBSICHSIIONUMHE ITIePEMEHHBIMU
OILICHUBAaHUEM MOJIENIU C KHOBBIMI» OOBSICHSIOIIMMHU MEPEMEHHBIMH (X + W) U (V + W)
OIICHUBAHUEM MOJIEIIU C «HOBBIMIY» OOBSCHAIOMIMMH MEPEMEHHBIMHU (X + W) U (X + W)
OIICHUBAaHHUEM MOJIEIIN C «HOBBIMUY» OOBSICHAIOMIMMH TIEPEMEHHBIMHU (X / W) 1 (V / W)
napaMeTpsl JaHHOW MOJIENIN HENb3s OLIEHUTH C OMOoIIbi0 00braHOoro MHK
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KpnTepml OICHUBAHUA TCCTOB!:

BCE TecroBbie BONpoCkl B JaHHOM Kypce A «eauHooOpasust umerot 4 (Tect Nel) i 5
(Tect Ne2) BapnaHTOB OTBETA, IPABUIIBHBIM U3 KOTOPBIX SIBJISETCS TOJIBKO OIHH.
0 TpaBWIBHBIN OTBET (C y4ETOM MOTPEIIHOCTH OKpyIieHus) - 1 6am,
0 HEeNpaBUJIbHBIA OTBET WJIM €r0 OTCYTCTBHE - () 6assIoB.
«OueHka» 3a TecT - CyMMa HaOpaHHBIX 0aJIJIOB.

IIpuMepbI JONOTHUTENBHBIX 32424

3amaua Ne7.

UccnenoBarens pacrnonaraeT roAMYHbIMH JaHHBIMU 00 arperarHbIX MOTPEOUTETBCKUX
pacxonax Ha npoayktsl nutanus B CHIA, usmepenusix B Mipa aoapos CIIA B mOCTOSHHBIX
nerax 1992 r., 3a mepuon 1959-1994 rr.  On ucnonssyer nepemennyio LGFOOD (norapupm
arperaTHbIX pacxoloB) KaK 3aBUCUMYIO JUIsl IOCTPOEHUS CIIEAYIOIINUX PErPeCCHit:

a Oo6srynast MHK-perpeccus (OLS) LGFOOD o Bpemenu T,

2) Perpeccus Kokpana-Opkarra (C-O) LGFOOD no Bpemenu T,

3) O6wrunass MHK-perpeccus (OLS) LGFOOD 1o Toii e TepeMEHHOM ¢ JIaroM B OfUH
ron u Bpemenu 1. (Ilepemennas T=1-B8 19591, T=2 -8 1960, u T.a.)

B Tabnune npencraBieHsl ko3¢ (ULMEHTH perpeccuil (B ckoOKaxX - UX CTaHIapTHBIE
omnoOkn); DW - d-craructuka lapbuna-Yorcona, H - h-craructuka lapouna:

Variable / Statistic (1) OLS 2) C-O (3) OLS
TIME 0,0181 (0,0005) 0,0166 (0,0021) 0,0024 (0,0016)
LGFOOD(-1) 0,8551 (0,0886)
Constant 5,7768 (0,01006) 5,8163 (0,0586) 0,8571 (0,5101)
AR(-1) 0,8551 (0,0886)
R? 0,9750 0,9931 0,9931
DW 0,2752 1,3328 1,3328
H 2,32
a). OO0bscHUTE, TOUYEMY HCCIIEI0BATENh ObUT HEYIOBIETBOPEH MIEPBHIM YPABHEHUEM.
b). Ob6msicaute, nouemy perpeccust Kokpana-Opkarra Morna Obl YCTpaHUTb 3Ty MpoOiemy.
c). OObsicHUTE, TOYEMY TpPEThs perpeccuss B KOHTEKCTE HACTOSIIECH MOICIH SIBISICTCS
sKkBUBajieHTHOM perpeccuu Kokpana-Opkarra.
d). OO6msicaure, noueMy h-tect mpeanourutensHee d-tecta B ciaydae TPEThETO ypaBHEHHUS.

[Tokaxkute, kak paccuntaHa h-craructhka. BeImomHUTE COOTBETCTBYIONIMI h-TecT U crenaiiTe
BEIBOJEL.

KpuTtepun oneHnBaHus JOTIOJHATEIBHBIX 3a0a4:

Bce nonomnutenshbie 3aga4un (20 1T.) SABISIOTCS TOCTAaTOYHO CIOKHBIMHU U TPEOYIOT OT
CTY[E€HTOB YMEHHUs aHAJIU3UPOBaTh NPEACTABICHHBIE JAAHHBIE B YCIOBUSAX HEONPEAEICHHOCTH.
[TosTomy oHuM (O omHOM!) mpenararoTcsi TOIBKO TEM, KTO MPETEHIYeT Ha BBICOKYIO OLICHKY.
[Ipenmnonaraercs, 4To Hy>KHO HE MMPOCTO OTBETUTH HA IMOCTABJICHHBIE BOIIPOCHI, HO U MOAKPENIUTH
CBOHU PACCYXkJIEHUS] COOTBETCTBYIOIUMH CTaTUCTUUYECKUMU TECTAMHU M pacdeTaMu.

[TomHOCTBIO pelieHHas 3a/1adya OLIEHUBAETCS MCXOI U3 MakcuMyMa 20 0ajuioB; Kax bl
BEPHO BBIMOJTHEHHBIN (M 000CHOBAaHHBIN!) MYHKT 3a7a4u - 3 - 6 6aioB.
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2. Criucox BONPOCOB U (MJIM) 3aAaHUI
JJIS1 IPOBeIeHUsl MPOMEKYTOUHOI aTTecTalumn

JK3aMeH MPOBOAUTCS B TPAIUIMOHHON (hopMe: CTYyACHT AOJDKEH OTBETUTh Ha OJUH U3
25 OUIIETOB, COCTOSIIIMX U3 IBYX TEOPETUYECKUX BOIIPOCOB M OHOMU 33734 (TI0 pa3HBIM TEMaM).

Pemenne 3aJa4H, XOTA OBI YaCTUYHOC, ABJISACTCA 00s13aTELHBIM YCJIOBUEM IJIA CAa4YH OK3daMCHaA.

Bonpocsl k 3k3amMeny

1. OnpeneneHne YKOHOMETPUKH. DKOHOMETPHUUECKUI METOJ U 3Talbl SKOHOMETPUUYECKOTO
UCCJIEZIOBAHUS.

2. NubpopManmoHHbIE TEXHOJIOTUH B SKOHOMETPHUYECKUX HCCIEIOBAHMIX, KPAaTKUl 0030p
CTaTUCTUYECKUX MAaKETOB.

3. Cnyuaitabie nepemeHnHbie. CBOMCTBa OLICHOK.

4. Jucnepcus u xoBapuanusi, UX CBOMCTBA.

5. KoadunmeHTs1 Koppemnsiium, uX pacueT v MpoBepKa 3HAYUMOCTH.

6. Mogens napHoOW NUHENHHON perpeccuu, ee uHTepnperanusa. OleHKa MapHOW perpeccun
o MEeTOAYy HauMeHbImX kBajapatoB (MHK).

7. Koaddunuent gerepmuHaium.

8. F-Tect Ha Ka4eCcTBO OLICHUBAHUSL.

9. [Ipennonoxenus o caydaitnom wiene. Teopema ["aycca-Mapkosa.

10. CrnyuaiiHasi COCTaBISIONIAs M CBOKMCTBA KOA((DUIIMEHTOB PETPECCUH.

11. t-TecThl 111 KO (HUIIMEHTOB PErpecCui.

12. B3aumocBs3u Mex 1y KpUTEPUSMU B ITAPHOM aHAJIH3E.

13. [IpeoOpa3oBanus W 3amMeHa MEPEMEHHBIX B HEIMHEWHBIX MOJCNAX. [pedoBaHUS K
CIIy4ailHOMY YJICHY.

14. [Ipouenypa oneHnBaHUs MapaMeTPOB HENMHEWHOMN perpeccuu.

15.  Bsibop ¢ynkimu ¢ momouipio TectoB bokca-Koxkca.

16. JluneitHast MOAENb C HECKOJBbKUMHU HE3aBUCHMBIMH MEPEMEHHBIMHU U €€ MHTEepIIpeTaltsl.
D¢ ekt 3amernieHus.

17. MHoOXeCcTBEHHas perpeccus B HeNMMHENHbIX Monensax. [Ipumepsr.

18. CoiicTBa K03 (HUIIMEHTOB MHOXKECTBEHHOM perpeccuu; teopema ['aycca-Mapkosa.

19.  KauecTBO OIleHMBaHUS MHOXXECTBEHHOW PErPECCHM: CKOPPEKTHPOBAHHBINA KOAPPHUIIUEHT
JNeTepMUHAIIIH.

20. F-rect nns oueHku KadyecTBa YpaBHEHMS B II€JIOM M JJisi MPOBEPKU 3HAYUMOCTHU
COBMECTHOTI'O BKJIa/1a FPYMIbl HEPEMEHHBIX.

21. MynbTukomnHeapHoCTh. CylHOCTh, 0OHAPYKEHHE U METOMBI €€ «CMSTUCHUSD.

22. Crneundukanus nepeMeHHbIX. KadecTBO Mojenu B cCiiydae HAIUYUS «IUIITHAX)
MIEPEMEHHBIX.

23. BrnusHue OTCyTCTBUS «BaXKHOW» TEpeMeHHOW. BennunHa M HampaBieHHE CMEIICHUS
K03(UIMEHTOB perpeccuy, MoBeAeHNUE KOdPPHUIMEHTA TeTePMUHALIUT

24. Hcnonp3oBaHue 3aMeIalonuX NEPEMEHHBIX.

25. JIuneliHOe orpaHUUYEHHUE Ha ITapaMeTphl ypaBHEHHUS U €T0 NPOBEpKa ¢ moMolubo F-recra.
26. JlaroBble mepeMEHHblE, HMX MPUMEHEHHE B JAMHAMUYECKHX BBIOOpKax M Yydera
3aras/bIBaHusI BO BPEMEHH.

27. I'erepockenactuunocts. CylIHOCTH, IPUUUHBI U TIOCIEACTBHS.

28. OGHapyxeHue TeTePOCKETACTUIHOCTH C  TIOMONIIBIO  TECTOB CnupmeHa,
lNonndenna-Ksannra, ['neitzepa.

20. Mertonbl ycTpaHeHHe TeTepOCKEeTaCTUYHOCTH.

30. ABtokoppesiua. Bo3MokHbIE TPUYMHBI BOSBHUKHOBEHUS U MOCJIEICTBUSA.
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31. O6napy>xeHue aBTokoppessiiuu 1-ro nopsaaka: kputepuit Jlapouna-Yorcona.

32. VYcerpanenue aprokoppersanuu: Meroabl Xuiapera-JIy n Kokpana-Opkarra.

33. ABTOKOppeIALHs B MOJIEJSIX C JIAaroBOM 3aBHCUMOM nepeMeHHOH, h-ctaructuka /lapouna.
34. ABTOpETpeCCUOHHBIC MPOIECCHI 00I€€ BRICOKUX MOPSIKOB.

35. [TonsTHE cTOXaCTUYECKUX OOBSICHSIOMIUX MEPEMEHHBIX U OMMOOK n3Mepenus. CBoiicTBa
oneHok MHK.

36. Metoa MHCTPYMEHTAJIBHBIX MTEPEMEHHBIX.

37. QDUKTUBHBIE IEPEMEHHBIE, UX IPUMEHEHUE HA ITPAKTHKE.

38. Tect Yoy Ha coBnazerne Gopmys 3aBUCUMOCTH IS TIOJABBIOOPOK.

39. MonenupoBaHue TMHAMUYECKUX MPOLECCOB: MO/ PacpeIeICHHOTO Jiara.

40.  TIpeoGpa3zoBanmue Koiika.

41. Mogenn 4acTUYHON KOPPEKTUPOBKHU U aJalITUBHBIX 0’KHMJIaHHUM.

42. [TonnHoMuaneHbIe 1aru AJIMOH.

43. [IporHo3s! u npeackazanus. TouyedyHble M UHTEPBAJIbHBIE IPOTHO3BI.

44. Tect Yoy Ha HEeygauy npeacKa3aHusl.

45. CucteMbl OTHOBpeMEHHbIX ypaBHeHUH. CTpyKTypHast U ipuBeaeHHas popMmel. IIpumepsr.
46. KocBeHHbIlT METOJT HAMMEHBIIINX KBAIPaTOB.

47. JIByX111aroBblii ¥ TPEXIIAroBbI METOJ] HAUMEHBIIUX KBAJIPaTOB.

48. @DaKTOPHBIN aHAIU3: CYIIHOCTb, IPUMEHEHHUE.

49. MeTton raBHBIX KOMIIOHEHT: CYITHOCTh, IPUMEHEHHE.

50. KnactepHslil 1 TUCKPUMUHAHTHBIM aHAJIW3: CYLIHOCTh, IPUMEHEHUE.

IIpumepsl 3K3aMEHAIMOHHBIX 3a/1a4
3agaua k omiery Nel.

Brl pacnojaracTe CJICayHIInuM Ha6ODOM JaHHBIX

Ilepuon BpeMenu (t) 1 2 3 4 5 6 7 8
O0BeM mpon3BoacTaa () 60 10 70 20 60 30 50 40
Ilena 3a equauny (p) 10 70 15 70 20 60 50 30

1). Ecnu paccMmarpuBaemblii TOBap - OOBIKHOBEHHBIN MPOMBIIUICHHBIA MPOIYKT C MaJlbiM

JlJaroM MCEXIy HNPUHATHEM PCIICHHA 00 o0BeMe ero BBIITYCKa M BBIITOJIHCHUEM 3TOTI'0 PCIICHMA,
cMoxeTe J1 Brl olleHUTh ypaBHeHue crpoca? A ypaBHEHHUE MPEATOKECHUS?
2). [IpenmonoxkuM, dYTO O3TOT k€ HAOOpP MaHHBIX XapaKTepusyeT MApyroi ToBap -
CEIILCKOXO3IMCTBEHHBIHN IMPOAYKT, IJIA KOTOPOI'O 00BeM BBIITYCKa 3ama3ablBa€T Ha OAHWH IEPHUOJ
BPEMEHH OTHOCUTEJIBHO MOMEHTa NpUHATUA pemieHus. CMoxkete i BBl OlleHUTh ypaBHEHUE
cripoca? A ypaBHEHHE MPEIOKESHUS?

Hapucyiite cooTBeTcTBY0ME TpadUKK ISl K&KIOTO U3 CIy4aeB.
(& IIpemmomaraercs, 4YTO ypaBHEHMs CIpPOca M  IIPEAJIOKEHHS HE IOIBEPIKEHbI
ABTOKOPPEJISALINH. )

OTBeThl Ha 33134y K Ounery Nel:
Ecnu paccmarpuBaercst mpoCTENINH - IMHEWHBIN - CITy4ai:

| Y =74107-0,778- P P=85992-1,067-Y
, Y=6831+0,787 P

- CIIpOC; - IPCAJIOKCHHUC.

- CTIPOC; TMPENIOKEHNE OIICHUTh HENb3s (HEJTOTUIHO).
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b Te, kxmo npemenOyem Ha OYEHKY «OMIUYHOY», OOIHCHbI NOCMPOUMb He MOIbKO
JIUHEliHble YPABHEeHUsl, HO U Opyeue nooxodswue Gopmvl 3a8UCUMOCIU, U HA OCHOBAHUU
GopmanvHuIX Kpumepues 8blopams Hauboiee KauecmeeHHble YPAGHEHUs.
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Kpurtepuu onennBanus:

OneHka 3a JK3aMeH

Kputepun onennBanusi ypoBHSI YMEHHH U BJIaJeHHI

OTIIMYHO

CryaeHT npaBUJIBHO BBINIOJIHWI IPAKTUUECKOE 3aJjaHKe Ouera.
[Toka3an OTIMYHBIE YMEHUS B paMKaX OCBOEHHOI'O y4eOHOro
Marepuana.

CryneHT npaBUJIbHO OTBETHII HA TEOPETUUYECKHE BOIIPOCHI OMieTa.
[Toka3an OTIMYHBIE 3HAHUS B paMKaX YCBOCHHOIO y4eOHOTO
Mmarepuaa.

OTBeTHII Ha BCE TIONOJIHUTEIbHBIE BOIPOCHI.

XOpOIIO

CTyzeHT BBINOIHWI IPAKTUYECKOE 3a/1aHie OmieTa ¢ HeOOMbIIUMU
HeTouHOoCcTsAMU. [lokasan xopolire yMeHus B paMKaX OCBOCHHOTO
y4eOHOro Marepuara.

CTyneHT OTBETHII Ha TEOPETHUYECKUE BOMIPOCH OHIIETa C
HeOOoNbIIMMU HeTOYHOCTAMM. [1oka3an Xoporue 3HaHus B paMKax
YCBOEHHOT'0 y4eOHOro MaTepuaia.

OTBeTHI1 Ha OOJIBIIMHCTBO JOTOJIHUTEIbHBIX BOIIPOCOB.

YAOBJIECTBOPHUTECIBHO

CTyAeHT BBINIOJIHII IPAKTHUYECKOE 3a/1aHne OUIeTa C
CYH_ICCTBGHHBIMI/I HETOYHOCTSIIMMH. HOKaSaJ'I YZ[OBHGTBOPI/ITGHBHBIG
YMEHUS B paMKaX OCBOEHHOTO Y4eOHOTO Marepuaa.

CTyaeHT OTBETUJI Ha TEOPETUIECKUE BOMIPOCHI OHIIETA C
CYHICCTBGHHI)IMI/I HCTOYHOCTSIIMMH. HOKa3aJ'I YZ[OBHGTBOPI/ITGHLHI)IG
3HAHMS B PaMKax YCBOCHHOTO y4eOHOTro MaTepuara.

HpI/I OTBECTAax Ha JOITIOJIHUTCIIBLHBIC BOHpOCBI 6LIJIO I[OHYH_[eHO
MHOTO HETOUHOCTEH.

HEYOOBJICTBOPUTCIILHO

[Tpu BBIMOMTHEHUH MPAKTUYECKOTO 3aaHusl OUJIeTa CTYJeHT
IIPOJEMOHCTPHUPOBAJ HELOCTATOYHBIN YPOBEHb YMEHUIA.

[Ipu oTBeTe Ha TeOpETHUECKHE BOIIPOCH! OUJIETa CTYACHT
MPOIEMOHCTPUPOBA HEAOCTATOYHBIN YPOBEHDb 3HAHUM.

[Tpu oTBeTax Ha TOMOJIHUTEIbHBIE BOIPOCHI OBLIO JOMYIIEHO
MHO)KECTBO HETPABUJIbHBIX OTBETOB.
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Hpuiaoxkenne Ne2 k padoyeit nporpaMMe JUCUMIIIMHBI
«IKOHOMETPHKA»
MeTtoauueckue yka3aHus 1/l CTYACHTOB 110 OCBOCHHMIO JHCIUIIIMHbI

OcHoBHOM (hopMoOii U3NT0KEHUST YyUeOHOTO MaTepuaa 1o JUCHUIUIMHE « DKOHOMETPUKa»
SBISIFOTCS  JIGKIIMM, TPHYEM B JOCTAaTOYHO OonbmioM o0keme. 1o 00yciaaBIuBaeTcs
CJIOKHOCTBIO TEOPETHYECKOro MaTepuasia (0COOEHHO B HEKOTOPBIX pasliesiax M BOIpoOcax) U
MaTeMaTU4ecKoro anrapara, IpIMEHseMOT0 PU PEIIeHUH SKOHOMETPUYECKUX 3a/1ad.

I[lo BceM TemaM TPEAYCMOTPEHBI MPAKTHYECKUE 3aHITHSA, B MPOIECCe KOTOPBIX
IOPOMCXOIUT 3aKpeljieHHe JIEKIMOHHOTO Marepuaina IyTeM HPUMEHEHHs €ro K KOHKPETHBIM
3aga4aM (KaK MpaBHIIO — C peaJbHBIMH JAHHBIMH), OTPAOOTKA MPAKTUYECKUX HABBIKOB pacyeTa u
aHanu3a nokasaresel. [Ipumepsl pemeHus pa3ouparoTcs Ha JEKIHUIX U MPAKTUYECKUX 3aHATHSIX,
[O3TOMY MOCEIIEHHE JIeKIUH SBISETCS KpaiiHe »KeJaTelbHbIM, a MPAKTUYECKUX 3aHATUH -
00s13aTeIBHBIM YCIOBUEM YCIEIIHOTO OCBOCHMS Marepuana. [Ipu HeoOxomqumocTu Mo Hanbosee
TPYAHBIM T€EMaM MOTYT ObITh IPOBEACHBI JOMOJHUTEIbHbBIE KOHCYIBTAIUH.

JUist mydIiiero ycBOEHHsSl M OTPAaOOTKH HaBBIKOB pacueTa TUIOBBIX YKOHOMETPUUECKHX
MoJeNiell M WX XapaKTepUCTHK PEKOMEHIYETCS JTOOpPOCOBECTHO W CBOEBPEMEHHO, 1O Mepe
U3y4YeHHUs COOTBETCTBYIOIIMX TEOPETUYECKUX BOIPOCOB M pa30opa MPaKTHUECKUX NMPUMEPOB,
BBINONHATh MHAuBUAYyanbHOe 3afaHue. BpimonHeHue mnepBbix 19 (M3 35 myHKTOB) sIBiIsieTCS
oOs3arenbHbIM.  JKesaTenbHO BBIMOJIHUTH 33JaHME 10 KOHLA, 4TOOBI MOXHO OBLIO cIesaTh
00OCHOBaHHbIE BBIBOJBI, NMPH 3TOM JIOMYCTHMMO HPOIYCKaTb HEKOTOpbIE, HE BIUSIOIIME Ha
KOHEYHBIN pe3yJbTat, HO JOBOJIBHO TPYAOEMKHE IMyHKTHI (Hanpumep, .25 wiu 1.30).

He cnenyer oTknansiBarh BbINONHEHUE MHIMBUAYaIbHOTO 3aJaHMs 10 KOHIA CeMecTpa
(KaK «I00ST» 1eNaTh HEKOTOPBIE CTYACHTHI), T.K. 33JaHUE MPEIIOoaraeT BhIIOJIHEHHE OOIbIIOr0o
ymcna pacueroB (B MS Excel n/unu cnenuanbHbIX CTaT.akeTax), 4To 3aiiMeT HEMAJIO BPEMEHHU.
Kpome Toro, B mpouecce aHanusa pe3ylbTaToB pacueTa MOT'YT BO3HHKHYTh BOMPOCHI, KOTOPbIE
MOXHO OOCYIHTD Ha 3aHATHUSAX MO0 COOTBETCTBYIOLINM TEMAM.

JlonoiaHUTENbHBIE 3a/1auu — OoJiee CIIOXKHbIE B IUIAHE TEOPUU U MEHEE «CTaHIApTHHIE),
T.€. aliTOPUTM MX PELICHUs 3apaHee He M3BECTEH. DTH 3a/laud He SBIISIOTCS 00s3aTeIbHBIMHU U
NpEeAIaraloTCsl TOJIBKO TEM CTYASHTaM, KTO MPETEHIyeT Ha BHICOKYIO OIeHKy. /Jlns ux pemeHus
NOpUIETCS HE TOJNBKO TIIATENbHO MPOpadaThiBaTh NMPOWIEHHBIM TEOPETUUECKUI MaTepHual, HO U
py HEOOXOJMMOCTH JIOTIONHATH €ro MH(opMaruel u3 ydeOHO! JInTepaTyphl U AP.MCTOYHUKOB.

Jlisi TIpOBEpKH ¥ KOHTPOJS YCBOGHHsI MaTepuana B BTOPOW IIOJIOBHHE CeMecTpa
IOPOBOAATCA MEPONPHUATHS MO TEKYyLIeH aTTecTaluy B BUIE TECTOB: MEPBBIH — MPAKTHUECKOIO
xapakrepa — cocTouT u3 10 Bonpocos, BTopoii — 1o Teopud, u3 20-T (Ipumepsl cM. Bbie). Ux
BEITIONTHEHUE (B DiekTpoHHOM yHUBepcutere Moodle Spl'Y) sBisieTcst 00s3aTenbHBIM 1JI BCEX.

HtoroBasi oueHka 3a roj ompeaessercs CyMMON HaOpaHHBIX 3a BeChb Kypc OaioB U
MOYKET OBITh MOBBIIIEHA Ha K3aMeHe. Kputepuu cooTBeTcTBUS HAOpaHHOW CyMMBI 0ajlsioB TON
WIN UHOM «IIpeBapuUTeNIbHOW» OLleHKe (B % OT MakCHMaJbHO BO3MOXXHOM CyMMBbI) OIJIAIIAIOTCS
B Havase cemectpa. HekoTopbim, Hanbonee TOOPOCOBECTHBIM CTYJACHTaM, BBIIOJIHIBIIUM BCE
BUABI pabOT W HAOpaBIIMM OIPECIICHHYI0 CyMMY OajUIOB MOXKET OBITh MpPEIJIOKEHA OIeHKa
«aBTOMaroM» (Hampumep, «5» - ot 85 6amioB, «4» - oT 65 GanoB), a B Cilydae NMpeanoYTeHUs
UMH BapuaHTa CO cladeil sK3aMeHa — BO3MOXKHOCTh OTKa3a OT OJHOTO TEOPETHYECKOTO BOIPOCa
(petreHue 3a1a49M - XOTS OBl YACTHYHOE - SBJISETCS 00S3aTEIIbHBIM YCIIOBHEM ).

Bo Bpems ceccun, 3a IeHb-11Ba J10 9K3aMeHa, IPEIyCMOTPEHA TPYIIOBasi KOHCYIbTALUS.

DK3aMeH TPOBOAMTCS B «TPAIWIMOHHOW (opmey» - cTymeHTaMm TpeasiararTcs
9K3aMEHallMOHHbIE OMJIETHI, KaXK/IbI U3 KOTOPBIX BKIIIOUAECT B ce€0sl 2 TEOPETUUYECKUX BONIPOCA U
3aga4y (Bce TpH - MO pa3HbIM TeMaM). Ha sk3ameHe pasperaercs mojib30BaTbesl «OPHUIMaIbHON
mmapraikoit» ¢opmara A4, Kyma CTyIEHT MOMKET BBIMACATh BCE YTO CYHUTACT HYXHBIM
(popmysBl, OCHOBHBIE OMpeNeIeHus U ap.). 3ajadu K 9K3aMeHy oA00paHbl TAKMM 00pa3oM, 4To
He TpeOyIOT CHEIHUaTbHBIX NPOTPAMMHBIX W/WIM TEXHHUECKUX CPEICTB ISl pacueToB
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(ocTaToO4HO OOBIYHOTO KAJBKYISATOPA), HO MPEAIONIaraloT HEOOXOMMMOCTh aHAJIN3a U YMEHHUE
Jenath BeIBOABI. Perenue 3amaun (WK ee 4acTu) — 00s13aTeNIbHOE YCIOBHE CAaYH dK3aMeHa.
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