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1. Ilesin ocBOeHMS TMCHUTITTHHBI

HGHHMI/I OCBOCHMHSA NUCHHUITIIMHBI <<I/IHCTPYM6HT3HLHLIG MECTOJblI DKOHOMHYCCKOI'O aHaJIU3a»
SABJIAKOTCA:

e (opmupoBanue y Oyaymux CrernuaiucToB HEOOXOAUMBIX IS UX MPAKTUYECKON paObOThI
3HaHUH 10 MPOTHO3UPOBAHNIO COLUAIIBHO-DKOHOMUYECKHUX ITPOLECCOB,

® [I0JYYCHHMEC HABBIKOB IIOCTPOCHUA OSKOHOMETPHUYCCKUX MOI[GJIeﬁ U IPOBEPKEC HUX
Ka4yecTBa,

e ocBoeHHE S((PEKTUBHBIX MHCTPYMEHTOB ISl aHAIM3a M TPHHATHS YIPaBICHYECKHX
penieHui.

2. MecTo THCHMIUINHBI B CTPYKTYpe 00pa30BaTeIbHON MPOrpaMMbl

HI/ICIII/IHJ'II/IHa «I/IHCTPYMGHTEU'II)HBIG MECTOAbBI JSKOHOMHYECCKOT'O aHaJin3a» OTHOCHUTCA K
o0s13aTeIbHOM 4YacTu 00pa3oBaTeNbHOM mMporpaMMbl. JIJIss OCBOEHHS JaHHOW JAUCITUTUTMHON
oOyyaromuecst JTOJDKHBI  MPEIBAPUTENBHO MPOCIymIaTh Kype «DKOHOMETPHKA», BIAJCTh
MaTEMaTUYCCKHUM alllapaToM aHajiu3a, JIMHEUHOU aJ'IF€6pI)I, 3HATh OCHOBHBIC CTATHUCTHUYCCKHUC
MCTOJZbI, UMCTb MNPEACTABIICHUC 00 »’ramax OKOHOMETPHUUYCCKOIr0 MOIACIUPOBAHUA W OCHOBHBIX
OKOHOMCETPHYCCKUX MOACTIAX.

3. [InaHupyeMble pe3yJbTaThbl 00y4YeHHS MO TUCIUILINHE, COOTHECEHHbIE C MJIAHUPYEMbIMH
pe3yJibTaTaMH O0CBOeHHs 00pa30BaTe/IbHOIl POrpaMMBbl

[Ipomecc mM3ydeHUs AUCHUIUIMHBI HAmpaBieH HAa (GOPMHPOBAHUE CIECAYIONIUX AJIEMEHTOB
kommneteHuit B cootBerctBHM ¢ ®I'OC BO, OIl BO u mpuobOpereHus CIEIyIOMMUX 3HAHUH,
YMEHUH, HaBBIKOB U (MJIM) OTIBITA IEATEITLHOCTH:

®Dopmupyemas HNuauxarop Ilepeyennb
KOMMeTeH I JOCTHKEHU S IJIAHUPYEMBIX Pe3yJbTATOB 00yYeHH s

(xox u popmMyMpPOBKA) KOMIIeTEHIIU U

(xkox u

¢opmynpoBka)

OomenpodeccuoHaATIbLHbIE KOMITETEHITHH
OIIK-2 Crnoco6en | OIIK-2.1. 3HaTh: UHCTPYMEHTAJIbHbIE METO/IbI
NIPUMEHSATh Hcnonb3yet 3KOHOMUYECKOI0 aHAJIN3a.
NPOJABUHYTHIE HEOOXOAUMBI 00bEeM | YMETh:
HHCTPYMEHTAJIbHBIE u COCTaB | ~-IIPUMEHATh SKOHOMETPUUECKUE MOJIEIIN K
METObI uHbopmauu JUIS | pelIeHuIo 3a/1a4 (PyHAaMEHTaIbHOTO U
3KOHOMUYECKOTO peleHust MPUKIAIHOTO Xapakrepa
aHaIW3a B MPUKIAAHBIX | PUKIATHBIX WUJIU | -BBINIOJIHUTH IIOCTAaHOBKY 3a/1a4u
u () | dyHIaMEHTAIbHBIX ONTUMM3ALIMK U COCTAaBUTb  CUCTEMY
(byH1aMeHTaJIbHBIX HCCJIEIOBAHUSIX. OTpaHUYEHUH Ha PECYpPChI
HUCCIIEOBAHUSAX OIIK-2.2. Bnaneer | Bmanets: COBPEMEHHBIMU METOLAMH
OIIK-4. CriocoGeH | COBpeMEeHHBIMU SKOHOMHUYECKOTO aHAJIN3a U CTATUCTUKHU.
NIPUHHUMATH METOJaMU
SKOHOMUYECKHU U | 5KOHOMHUYECKOTO
(buHaHCOBO a”anusa u
000CHOBaHHBIE CTaTUCTUKH.
OpraHU3aIMOHHO- OIIK-4.1.
YIIPABIEHYECKUE Omnpenensier
peleHus B | punaHcoBO-
npodeccruoHaIbHON SKOHOMUWYECKUE LIENU
IEATENBHOCTA U HECTHU | AEATEIBbHOCTH
3a HHUX | OpraHu3anuu u
OTBETCTBEHHOCTH dbopMmupyeT Ha uX




OCHOBE
3a/1a4, KOTOPbIE MOTYT
penrarbes
WHCTPYMEHTaMH
9KOHOMHUYECKOTO
aHajau3a
TPUHATHS
000CHOBAHHBIX
YIPaBICHICCKUX
peuIeHuN.

IIepEeYHU

JJIA

4. O0beM, CTPYKTYpa U CoAep KaHHe TUCHUNINHBI

Ounas ¢popma o0yueHnust

OO6mast Tpy10€MKOCTh TUCIMILUIMHBI COCTABIISIET 2 3aU€THBIE €AUHUIIBI, 72 aKaJ. 9acoB.

Buasbl yueOHbIX 3aHATHIA,
BKJII0Yasi CAMOCTOSITEIbHYIO
padoTy CTYIeHTOB,

U UX TPYA0eMKOCTh
(B akageMHYeCKHX Yacax)

DopMBbI TEKYLIET0
KOHTPOJISI YCIIEeBAeMOCTH

Tembr (pasneurr) = DopMa IPOMEKYTOUHOM
Ne AUCHMILIMHBI, 2 KounTakTHasi padora
n/n HX CoJep:KaHue = . . arTecTaluu
&} 9 g = | 8 w 8 (no cemecmpam)
s | 8| E| §|EE B«
= gé S E =g E é Dopmot 30 u /10T
é 5 § > | 2 gg (npu nanuuuu)
Bl B|EF 2
< S
Pedepatsr
MeTtononorus
1 |3KOHOMETPHUUECKOTO 2 2 3 Martepuans B8 LMS
MOJICIIUPOBAHUS Moodle: cnucok TeM ais
pedepaToB
Moiep MHOKECTBEHHOM CamocTosTenbHas
perpeccun. Ommnodku pabora Ne 1
2 |cnenudukanuu. Meton 2 2 2 3 Marepuanst B LMS
MaKCUMAaJIBHOTO Moodle: Texct cam pa6 1
MPaBAOINOA00HUS.
O6001eHHas JTUHeWHas
MOJ€ENb. VYcTHbIli onpoc-
3 |['erepockenacTUYHOCTh U | 2 2 2 6 |cobecenoBanue
ABTOKOPPEIUPOBAHHOCTh
OCTATKOB.
[IpakTuka npuMeHeHus YcrHbiit onpoc-
MO/JIENIE BPEMEHHBIX cobecenoBaHue
4 |psnbl U IPOTHO3UPOBAHUE | 2 2 6
B DOKOHOMETPUYCCKUX HpaKTI/I‘leCKOG 3aJaHueC 1
HUCCIIEOBAHUSX.
KauectBenHsie npusHaku -CamocrosTenbHas
5 |B DKOHOMETPHUUYECKUX 2 2 4 pabora Ne 2
moaensax. OUKTUBHbBIC Marepuanst B LMS




rnepeMeHHble. Jlammu Moodle: Tekct cam pab 2
MEPEMEHHBIE U UX
HCIIOJIb30BAHUE B TECTE HA

CTaOUIIBHOCTh
K03 pHUIIIEHTOB
perpeccuu (CTpyKTypHBbIE
CIBUTH)
TTpHKSAHBIC ACTICKTHI - [IpakTuyeckoe 3aganue 2
SKOHOMETPUYECKOTO _KOHZEE:;HM

6 |MozxenupoBaHus B 2 2 6 MaTepl?Aaan B LMS
aHaJIN3¢ pa3BUTHA Moodle: Texct
SKOHOMUKH KOHTPOJIBbHOH paboThI

0,3 | 11,7 |3auer

Bceero 6 | 6 2 (03] 577

Conepxxanue pa3eiaoB JUCIUATUIHBI:

1. MeTo1070THs SKOHOMETPHIECKOTO MOJISTUPOBAHMUS.

1.1. lenu, 3agaun, 00BEKTHI, METOIBIL.

1.2. DxoHomeTpuueckass MoJenb. OCHOBBI IOCTPOCHUS. DTambl U MPOOIEMBI SKOHOMETPHUYECKOTO
MOJETUPOBAHUS

1.3. OcHOBHBIE SKOHOMETPHUECKHUE METO/IbI UCCIIEI0OBAHUS COLUATBHO-I3KOHOMUYECKUX MTPOLIECCOB.

2. Mopens MHOXECTBEHHOW perpeccuu. OmmoOku crenudukanun. MeToJ MaKCHMaJIbHOTO
MPaBIOTIOIOOMSI.

2.1. Metonuka BeiObopa aktopoB. MarpuuHnas opma. MynbTHKOUTMHEAPHOCTb.

2.2. Cratuctuyeckue KpUTepuu 3HaUUMOCTH.

2.3. Teopema I"aycca-MapkoBa, yCIIOBHS €€ HAPYIICHUSI.

3. O06oO0IIeHHas TMHEHHAsS MOJIeb. [ €TepOCKeIaCTUYHOCTh U aBTOKOPPEIMPOBAHHOCTh OCTATKOB.
3.1. O6001IeHHBII METOT HAMMEHBIIINX KBAJIPaTOB.

3.2. TecTsl UCCIEIOBAHUS MOJICIIHA HA T€TEPOCKEIACTHYHOCTh M aBTOKOPPEIIMPOBAHHOCTh OCTATKOB.
3.3. MeTtobl yCTpaHEHUSs TeTEPOCKEITAaCTUYHOCTH U aBTOKOPPEIMPOBAHHOCTH OCTATKOB.

4. TlpakTuKa MPUMEHEHHS MOJEJCH BPEMEHHBIX PsIbl U MPOTHO3UPOBAHHE B 3KOHOMETPHYECKHX
UCCIICIOBaHUSX.

4.1. Ananmuz BpemeHHBIX psaoB. CranuoHapHblE BpPEMEHHbIE pSAAbl M HUX OCHOBHbBIC
XapaKTePUCTHUKH.

4.2 HecnyuaiiHasi COCTaBJISIOMIass BPEMEHHOTO psiia M METOIbl €ro CriaxkuBaHus. Mopenu
CTAIlMOHAPHBIX U HECTAIIMOHAPHBIX BPEMEHHBIX PSAAOB U UX UICHTH(PHUKAIHUS.

4.3 Knaccudukanus mpy HaIM4Iuyu 00y4aronux BEIOOPOK (AUCKpUMUHAHTHBIN aHanu3). Kmacc kak
reHepaibHas COBOKYMHOCTh W  0a3oBas HIesS BEPOSTHOCTHO-CTATUCTHYECKHX  METOJOB
KJTaCCH(pHUKAIIH.

4.4. Obmias xapakTepuCTHKa METOJIOB KJIAaCTEpHOTO aHau3a. Mepapxudeckuii KIIacTEpHBIN aHau3.

5. KauecTBeHHbIE NPU3HAKK B SKOHOMETPUYECKUX MojeisixX. PUKTUBHBIE MepeMeHHble. lammu
NepeMEeHHbIE M UX MHCIOJIb30BaHUE B TecTe Ha CTaOMJIBHOCTH KOX(PQPHUIIMEHTOB perpeccuu
(CTpYKTYpHBIE CABUIN).

5.1. Meroauka BKIIOYEHHS KAa4eCTBEHHBIX IPU3HAKOB 4Yepe3 HMHCTPYMEHT  (DUKTUBHBIX
IIEPEMEHHBIX.



5.2. AnropuTM HCCIe0BaHUs MOJIeNel ¢ (PUKTUBHBIMH IT€PEMEHHBIMU.
5.3.Tect Yoy B aHa)IN3€ CTPYKTYPHBIX CABUIOB.

6. IlpuknamHbie acmeKThl SKOHOMETPUYECKOTO MOJICIMPOBAHUS B aHAIM3E PAa3BUTUS SKOHOMHUKHU
6.1. Metox riiaBHBIX KOMIIOHEHT

6.2. Probit u Logit momenw.

6.3. UaTepnperanus kodpduunentoB moaenu. [IpoBepka cTaTHCTUUECKON 3HAYMMOCTH.

5. 06p830BaTeJIbeIe TEXHOJIOTMH, B TOM 4YHUCJIE€ TEXHOJOI'MM 3JJIEKTPOHHOIO Oﬁy‘lel-[l/lﬂ Hu
AUCTAHIIUOHHBIC oﬁpasonaTe.Hbele TEXHOJOI'MH, HCHOJbB3YEMBIC TIIPU OCYIIECTBJICHUH
06p830BaTeJIbHOFO npouecca mo JMCuMIlInHEe

B npouiecce 00yueHHs NCTIOIB3YIOTCS CIEAYIOLIE 00pa30BaTeIbHbIE TEXHOIOTHHU:

BBoanas JieKus — 1aeT NepBOe MEJIOCTHOE NPEACTABICHNE O IUCIUIUTUHE U OPUEHTHPYET
CTY/ICHTa B CHCTEME HM3y4YCHHs NaHHON AUCHUIUMHBI. CTYyIEHTH 3HAKOMSTCS C Ha3HAYCHHUEM H
3aJauaM# Kypca, ero poJibl0 U MECTOM B CHCTeME y4eOHBIX AUCIUIUINH U B CHCTEME ITOJATOTOBKHU B
nemoM. Jlaercst KpaTKkuit 0030p Kypca, HCTOPHUS pa3BUTHSI HAYKH W TIPAKTHKH, TOCTHKEHUS B OTOU
cdepe, IMEHa W3BECTHBIX YUEHBIX, M3JIaraloTCsl MEPCIEKTUBHBIC HAPaBJICHUs McclienoBaHmii. Ha
ATOM JIEKIIMH BBICKA3BIBAIOTCSI METOJANYECKHE M OPTaHU3AIMOHHBIE 0COOCHHOCTH PabOTHI B paMKax
JaHHOW JUCHMIUIMHBI, a TakXkKe JaeTcs aHallu3 PEKOMEHAYyeMO# Yy4eOHO-MeTOTMIeCcKOM
JUTEPATYPHI.

AxkageMuyeckasi JeKIHsA (WU JISKIUs OOIIero Kypca) — IMOCe0BaTeIbHOE H3JI0KCHHE
MaTepuasa, OCyIIeCTBIsIEMOe MTPEUMYILECTBEHHO B BIIE€ MOHOJIOTa mpenoiaBarens. TpeboBaHus K
aKaJeMHUYECKON JIeKIMU: COBPEMEHHBIN HAy4YHbIH YPOBEHb M HACBIIIEHHAas HH()OPMATUBHOCTH,
yOenuTeNbHas apryMeHTalus, TOCTyIHas U TOHATHAs peyb, YeTKasi CTPYKTypa U JIOTHKA, HaJIM4Ke
SIPKUX MPUMEPOB, HAYYHBIX JI0Ka3aTeIbCTB, 000CHOBaHUH, (PAKTOB.

IIpakTHYeckoe (CeMHUHAPCKOE) 3aHATHE — 3aHITHE, TOCBSAIIEHHOE OCBOCHUIO KOHKPETHBIX
YMEHHH ¥ HaBBIKOB M 3aKPEIUICHUIO IMOJIYYEHHBIX Ha JICKIUU 3HAHUH U OILIEHKE pe3ylIbTaTOB
oOyueHus B MpOoILecce TeKYIIEro KOHTPOJIS.

Ha mnepBoM mnpakThyeckoM 3aHATUM B BBOJHOM 4YacTH JaeTcsi MEpBOE LEJIOCTHOE
npejacTaBieHue o AucuuruinHe. CTyAeHThl 3HAKOMSTCSl ¢ Ha3HAYEHHUEM U 3aJauaMU TUCIUILTUHBL,
e poJIbI0 U MECTOM B 00pa3zoBaTesbHOI mporpamme. [Ipu 3TOM 03BY4YHBAIOTCS METOAMYECKUE U
OpraHu3alMoOHHbIe 0COOEHHOCTU PabOTHl B paMKax JaHHOM JMCUUIUIMHBI, a TaKKe JAeTCsl aHaln3
pEKOMEHAyeMO y4eOHO-METOAUYECKON nuTepaTypbl. [IpoJOIKUTENBHOCTh BBOJHOM 4YacTH
coctapiseT He Oonee 10-15 MunyT.

[Ipu mpoBeneHUM MPAKTHUYECKUX 3aHATHH MCIOJIB3YIOTCS TaKue MHHOBAIIMOHHBIE METOIbI
oOyueHusi, Kak KOJUIEKTMBHOE OOCYXJEHHE TEeMAaTHUECKHUX BOIPOCOB, pazbop MPaKTHUECKUX
CUTyalluii, HOPMATHUBHBIX JOKYMEHTOB, TEOPETHYECKMX M METOAMYECKUX acCleKTOB IO TeMam
JuciUIuIMHBL.  OOCYKJIeHHEe U OLIEHKAa MPAaBHILHOCTU BBIMOJHEHHBIX Pa3IMYHOIO THUIA 3aJaHHM,
yKa3aHHBIX B (DOH/E OILIEHOYHBIX CpelICTB paboueld MpOrpaMMBbl, MPOU3BOIUTCS KOJIJIEKTHBHO
CTYZI€HTaMH I10]1 PyKOBOJICTBOM IPENOAaBATENS.

KoncynbTauum — BuA y4eOHBIX 3aHATHH, SBIAIOMUECS OMHOM u3 GOpM KOHTPOJIA
CaMOCTOSITENIbHOM PalOTHI CTYIEHTOB B TeUeHHE ceMecTpa. Ha KOoHCymbTalMsaX MO MHUIIUATUBE
CTYICHTOB pPAacCMaTPHUBAIOTCS W OOCYKIAIOTCS pa3IUYHbIE BOMPOCH TEMATHUKH JAMCUUILIHHBI,
KOTOPBI€ BO3HUKAIOT Y HUX B IPOIIECCE CAMOCTOSITENbHOM paboThI.

B nporecce 00yueHust HCIONB3YIOTCS CIIEYIONIME TEXHOJIOTHHU NEKTPOHHOTO O0y4YeHUs U
JMCTaHIIMOHHBIE 00pa30BaTeIbHBIC TEXHOJIOTHH:
DaexTpouHblii yausepcurer Moodle SIpI'Y, B koTOpoM NPHCYTCTBYIOT:
- 3aJIaHUs U CAMOCTOATENbHOM paboThl 00yUyaromMXCcs M0 TeMaM JTUCIUIUIMHBL,
- CpEICTBa TEKYLIETO KOHTPOJIA yCIIEBAEMOCTH CTYIEHTOB (TECTUPOBAHHUE);
- IPEe3CHTALMU U TEKCTHI JIEKIHM 110 TEMaM JUCLUIUIVHBI,



7. IlepeyeHb coBpeMeHHBIX HNpodeccHOHANBbHBIX 0a3 [JaHHBIX W HH(OPMAIMOHHBIX
CIIPABOYHBIX CHCTEM, MCIOJIb3yeMbIX NMPH OCYHIECTBJEHHH 00pa30BaTeJbLHOIO Ipouecca o
AUCHHUILINHE (IPH He00X0AUMOCTH)
B npouecce ocyiiecTBiaeHus: 00pa30BaTEIbHOIO MPOLEcca MO JUCLUIIMHE UCTIONb3YIOTCS:
- ABtomarm3upoBaHHas ~ OuOmmoreuHo-uHpopmanumonnas  cucreMa  «BYKM-NEXT»
http://www.lib.uniyar.ac.ru/opac/bk_cat_find.php
- MHdopmanmoHHbIe CIpaBOYHBIE CUCTEMBI, B T.4. MPO(ecCHOHANbHBIE 0a3bl JaHHBIX:
- cipaBouHas npaBoBas cuctrema ' APAHT;
- cupaBouHas npaBoBas cucreMma Koncynsrantl Iimroc

8. [lepeyeHb  OCHOBHOWi M  [OMOJHHUTEJLHOH  y4eOHOW  JHUTEpaTypbl, PeCypcoB
HH(OPMAIHOHHO-TEJIEKOMMYHUKALMOHHOMH ceTH «HTepHET», HEOOXOAUMBIX JI1 OCBOEHHS
AMCUUIINHBI

a) Ocnosnan numepamypa

1. Cunnsie, H. 1. Teopwus muiaHnpoBaHUS SKCTIEPUMEHTA M aHAJIW3 CTATUCTHYECKUX JAHHBIX :
y4eOHUK U IPaKTHKYM 11 By30B / H. W. CunmHsieB. — 2-¢ u3f., mepepad. u g0 — Mocksa :
NznatenserBo HOpaiit, 2020. — 495 ¢. — (Bricmiee oopazoBanue). — ISBN 978-5-534-05070-7.
— Texcr : anextponHsbIit // O6pa3oBaTenpHas iarGopma

FOpaiit[caiit]. https://urait.ru/bcode/449686

0) lonoanumenvnas aumepamypa

1.I'apmar, A. H., DKOHOMHKO-MaTeMaTHIECKUE METO/IbI M TIPUKJIATHBIE MOJICIN: YUeOHUK IS
OakanaBpuata u maructparypsl / A. H. T'apmam, . B. Opnosa, B. B. ®enocees; nox pen. B. B.
denoceesa. - 4-¢ u3., nepepad. u gor., M., FOpaiir, 2019, 328c. ISBN978-5-9916-3698-8
-Tekcr : anexrponnsrii // DBC KOpaiir [caiit]. — https://urait.ru/bcode/406453

2. )Kypuan « MupoBast 5KOHOMHUKA ¥ MEKTyHAPOIHBIE OTHOLIEHHS».
- Tekcr : anexrponnsiii - URL // https://www.elibrary.ru

Pecypcot cemu «Unmepnem»

1. 1. DneKTpOHHBII KaTajor Hayunoit OnbIMOTEKU Apl'yY
(https://www.lib.uniyar.ac.ru/opac/bk_cat_find.php).

2. OnextpoHHas Oubnmuoteynas cucremMa (OBC) wusmarensbctBa «FOpaiity  (https://www.
urait.ru).

3. DNeKTpOHHas OoubnIMoTeuHas cucreMa (BBC) U3/1aTeIbCTBA «IIpocnekr»

(http://ebs.prospekt.org/).
4, Hayunast snextponnas oudanorexka (HIB) (http://elibrary.ru)
5. DneKTpoHHO-OMOIMOTEeYHas cucTeMa «Y HUBEpPCUTETCKAs 6ubimoTteka online»
(www.biblioclub.ru).
6. https://exportcenter76.ru/ - LlenTp 3kcniopTa spoCIaBCKOi 001aCTH OPUIHATBHBIH CalT
7. DKOHOMMKO-CTaTUCTHUECKHE pecypchl Internet:
- www.gks.ru — 'ockomcrar P®.
- www.cbr.ru — IentpanbHbiit 6ank Poccuiickoit deneparun.
- WwWw.cea.gov.fu — AHanUTHYECKHH LIEHTp IIpu MpaBUTENbCTBE Poccuiickoi
denepanuu.
- www.fcsm.ru — @enepanbHas ciryx0a 1o GUHAHCOBBIM PHIHKAM.
- www.rbk.ru — PBK (PocbusnecKoncanTusr).
- www.stat.hse.ru — Crarucriueckas 6a3a nanapix HUY BILD.
- http://prognoz.org — IlporHo3bl W mporHO3WpoBaHWe. MeTOJbl MPOTHO3UPOBAHUSI.
TexHomoruu.
- repec.org — RePEc (Research Papers in Economics) — 0a3a maHHBIX, cOJep Karias
CTaTbH, pa3IMuHble MaTEpHUAIIbl 10 SKOHOMMKE (HA aHIJIL. 53.).



http://www.lib.uniyar.ac.ru/opac/bk_cat_find.php
https://urait.ru/bcode/449686
https://urait.ru/bcode/406453
https://www.lib.uniyar.ac.ru/opac/bk_cat_find.php
http://ebs.prospekt.org/
http://elibrary.ru/
http://www.biblioclub.ru/
https://yandex.ru/search/?text=%D1%86%D0%B5%D0%BD%D1%82%D1%80+%D1%8D%D0%BA%D1%81%D0%BF%D0%BE%D1%80%D1%82%D0%B0+%D1%8F%D1%80%D0%BE%D1%81%D0%BB%D0%B0%D0%B2%D1%81%D0%BA%D0%BE%D0%B9+%D0%BE%D0%B1%D0%BB%D0%B0%D1%81%D1%82%D0%B8+%D0%BE%D1%84%D0%B8%D1%86%D0%B8%D0%B0%D0%BB%D1%8C%D0%BD%D1%8B%D0%B9+%D1%81%D0%B0%D0%B9%D1%82&clid=1955453&banerid=6301000000%3A5b55f42fb303240018116186&win=190&lr=16
http://www.gks.ru/
http://www.cbr.ru/
http://www.cea.gov.ru/
http://www.cea.gov.ru/
http://www.rbk.ru/

- Www.cemi.rssifru — lleHTpaibHBIH SKOHOMHKO-MaTemarmdeckuii uHcTUTYT PAH
(ISMI).
- www.forecast.ru/mainframe.asp — LleHTp MaKpO3KOHOMHYECKOIO aHaiu3a |
IIPOrHO3UPOBAHUSL.
- www. ecfor.ru — MHCTUTYT HapOJHOXO3SICTBEHHOTO TIporHo3upoBanust PAH.
- www.rtsnet.ru — Poccuiickast Toprosasi cuctemMa.
- Www.micex.ru — MockoBcKasi ME:KOaHKOBCKasi BAJIFOTHAsI OUpIKa.
9. MarepuajibHO-TeXHHYecKasi Ha3a, HeoOXoAMMas A1 OCYIIeCTBJIeHHSI 00Pa30BaATEJILHOI0
npouecca no JUCHHUIINHE

MarepuanbHO-TeXHHUECKass 0a3a, HEOOXOoAauMas JUIS OCYHIECTBICHHS OO0pa30oBaTEIHHOTO
rporecca Mo JUCHUILIMHE BKIIOYAET B CBOM COCTaB CELMAIbHbIE IOMEILEHUS:

-y4eOHble ayAUTOPUM JJsl TPOBEICHMS 3aHATHI JIEKIMOHHOTO THIA W IPAKTHMYECKUX 3aHSATHI
(cemHHapoB);

- yueOHbI€ ayIUTOPUHU JJIs1 IPOBEACHUS TPYNIIOBBIX U MHIUBUAYAIbHBIX KOHCYIbTAIHH,

- yueOHbI€ ayIUTOPUHU JJIs1 IPOBEACHUS TEKYIIEr0 KOHTPOJISI U IPOMEXKYTOUHOM aTTecTaluy;
-TIOMEULIEHUS JIIsl CAMOCTOSITENIbHON paboThI;

-TIOMEUIEHHUs] JJI1 XpaHEeHUs M NPOo(UIAKTUYECKOTO OOCIYy)KHBAHMUS TEXHUYECKHX CPEJICTB
0o0y4eHwHs.

CriennanbHble MOMEIIEHUS! YKOMIUIEKTOBAHBl CPEACTBAMU OOYYEHHUS, CIYXKAIIUMH s
npecTaBieHus yueOHOM nHpopMaIu OOJBIION ayUTOPHH.

Jlyia mpoBesieHus 3aHATUH JIEKIIMOHHOTO TUIIA MpeiaraloTcs Habopbl JEMOHCTPAIMOHHOTO
o0opynoBaHUs M Yy4eOHO-HAIVISIIHBIX TOCOOWMH, XpaHAILIUMEcsS Ha JJIEKTPOHHBIX HOCHUTEISIX U
o0ecreunBaroIlie TEMATUYECKUE WIUIIOCTPALMM, COOTBETCTBYIOIIME pPAa0OYMM Iporpammam
JUCLIUILINH.

[Tomemenus aasi caMOCTOSITEIBHOM pPabOThI OOYYAIOIMIUXCS OCHAIIEHBI KOMITBIOTEPHOMU
TEXHUKON € BO3MOXKHOCTBIO MOJKIIOUEHHS K ceTu «VHTepHeT» M obOecneueHHEM AOCTyna B
JIEKTPOHHYIO HH(POPMALMOHHO-00pa30BaTENbHYIO Cpely OpraHU3aluu.

Yucno mocafouHbIX MECT B JIEKIIMOHHOM ayauTopuu Oouiblie MO0 PaBHO CIHHCOYHOMY
COCTaBy MOTOKA, a B ayAUTOPUU JJIsl IPAKTUUECKUX 3aHATUH (CEMHUHApPOB) — CIIUCOYHOMY COCTABY
IPYIIbI 00YyYarOIIUXCSL.

MarepuanbHO-TeXHHUECKass 0a3a, HeoOXxoaumas JUls OCYLIECTBIEHHMS 00pa3oBaTEIbHOIO
Iporecca 1o JUCHUILIMHE BKIKYAET B CBOM COCTAaB CIIELIMAIbHBIC IOMEIECHUS:

-y4eOHblEe ayAMTOPUM I MPOBEAEHUS 3aHATHH J1a0OpaTOpHBIX padoT, TIPYINIOBBIX MU
WHIVBUAYAJIBHBIX KOHCYJIbTALMM, TEKYILET0 KOHTPOJISA U IPOMEKYTOYHOM aTTeCTalluy;
-IIOMEILEHHS I CaMOCTOATEIbHOU padoThI;

-IIOMEILEHHs [T XpaHEHUs U IPO(PUIAKTUYECKOTO 00CTYKUBAHUSI TEXHUYECKUX CPEJICTB

Yucno mocagoyHbIX MECT B ayAUTOPUHM Ui JJaOOpaTOpHBIX pabOT OOJblle IOJIOBHHBI
CIIMCOYHOI'0 COCTaBa IPYMIIbl 00Y4arOLUUXCS

ABTOp: nO1IEHT Kadeapbl
MHPOBOM SKOHOMHKHU U
CTaTUCTHUKH, K.3. H. O.B. 3erkuna



http://www.cemi.rssi.ru/
http://www.akm.ru/
http://www.akm.ru/
http://www.rtsnet.ru/
http://www.rtsnet.ru/

IIpunioxenue Nel k padoueil nporpaMmMe JHCHUILTHHBI
«HCcTpyMEeHTAJIbHbIE METOAbI IKOHOMHYECKOI'0 AaHATH32»

D oHJ OLIEHOYHBIX cpeacre
AJIsl MPOBECACHUSA Telcymeﬁ u l'lpOMe)KyTO'{HOﬁ aTTeCTallum CTYJICHTOB
mo JTuCHUIIJIMHE

1. TunoBble KOHTPOJIbHBIC 3aJaHUA WJIN UHBIC MaTE€pHaJIbl,
H606X0)II/IMI>IQ AJIsi OHCHKH 3HaHHi7[, yMeHHﬁ, HAaBbIKOB U (I/IJ'II/I) OonbITa ACATCJIbHOCTH,
XapaKTEPU3yIOIMX ITAallbl q)OpMI/IPOBaHI/IH KOMIIeTeHII il

Tema 1. Merononorus 5KOHOMETPUYECKOTO MOJIETUPOBAHUS.

wN e

N OA

9.

10.
11.
12.
13.
14.

15.

16.

(nposepra cihopmuposannocmu OIIK -2, unouxamop OIIK-2.1).
(nposepra cihopmuposannocmu OIIK -4, unouxamop OIIK-4.1).
Tembl pedepaTon

[Tpuknamabie acleKThl 3KOHOMETPUISCKOTO MOJICTUPOBAHNUS B aHAIN3E PA3BUTHS SKOHOMHUKH
Mopenb S5KOHOMETPUIECKOTO PA3BUTHSI SKOHOMHUKH.
DKOHOMETpUYECKass MOJENIb Pa3BUTHUsI SKOHOMUKHA Poccuu: crtpykrypa, dopma, MpakTHKa
pacueros.
Mogenb npousBoacTBeHHON hyHKIIMM Kob606a-/{yriaca
HobeneBckue naypeatsl B 001aCTH SKOHOMETPUUECKUX UCCIIETOBAaHUM.
OcHOBHBIE PKOHOMETPUUYECKHE KOHIETIINH
HNHCcTpyMeHTanbHbBIE TIEPEMEHHBIE B TMHEMHOW MOJIETH.
Tpu mnoaxoma K TMOCTPOEHHIO CTAaTHCTUYECKUX BbIBOAOB. (OCHOBBI aCHUMITOTHYECKOTO
MOAX0/1a.
KocBeHHBII MeTO/1 HAUMEHBIINX KBAPaTOB.
Monenu MaKpoO’IKOHOMHUYECKOTO PAaBHOBECHS: KlacCuUeckasi U KeHHCHaHCKasl.
DKOHOMETpUYECKHE UCCIEI0BaHUS CTAOUIBHOCTH
AanTUBHO-UMUTAIIMOHHBIE SKOHOMETpHUECKHe Moieau. IMUTallMOHHOE MOJIeTUPOBAaHUE.
AJTanTUBHO-UMUTAIIMOHHOE MOJIEIMPOBAHKE TPOTHO3HBIX OILICHOK PUCKA.
Mogenu GpruHAHCOBOM SKOHOMETPHUKH.
[Ipennoceliki  HWCMOJB30BAaHUS  METOJA  TJaBHBIX  KOMIIOHEHT B KOHOMHYECKHX
UCCIIEIOBaHUSIX.
[IpumeHeHne MeTo/1a TIABHBIX KOMIIOHEHT B MOJIENIX PHIHOYHOW KOHBIOHKTYPHI.

Tema 2. Monenb MHOXKECTBEHHOU perpeccun. Ommoku cnenudukanuu. MeTo; MaKCHMaJIBHOTO
MPaBAONOA00US.

CamocrosiTesabHast padora Ne 1
(nposepka cpopmuposannocmu OIIK -2, unouxamop OIIK-2.1).
(nposepka cpopmuposannocmu OIIK -4, unouxamop OIIK-4.1).

ITpuMepHbIil BApHAHT CaMOCTOSITENILHON pabOThI

1. ToxaxuTe, yTo OgHO(DAKTOpHAs JIMHEHHAas pPErpecCMOHHas MOJENb Y Ha X MOXET ObITh
MoJIydeHa U3 OJHO(AKTOPHOM JMHEHHON perpecCMOHHONW MOJEIM X Ha Y B TOM U TOJIBKO B TOM
ciyyae, korjga r =1 (rae r - KoaQpPUIUEHT KOPPESIun).
2. Ilycth 3amanbl 3HaueHUs y u X. OObsICHUTE, KaKylo (YHKIHIO cJelyeT BbIOpaTh B KadecTBe
PErpecCHOHHON MOJIENN, XapaKTEePU3YIOIIEH 3aBUCUMOCTh MEXAY Y U X, ECITH:

1) x> 0 1 3HaUeHUs X NPEBOCXOIAT 3HAUECHHUS Y ;



2) He00X0AMMO OLIEHUTH MMOCTOSIHHYIO JIACTUYHOCTh (PYHKIMH CIIpOCca.
3. Tockonbky Bapuanus Kod(hQUIMEeHTa perpeccuu 3 M3MEHSETCS OO0paTHO MPOIOPIIHMOHAIBHO
BapHallMd X, TO YAaCTO Mpeajaraetcs HCKIIOYHTh BCe HAOIIOAEHUS cpenHeil o0macTé X u
MCTOJIBb30BATh ISl OLCHKH KOd(pPHUIHMEeHTa J TOJIBKO KpalHUE 3HAYCHUS X.

KenatenwpHa 1 5Ta ipoueaypa’?

4. TlpeamnonoxuM, 4To TpeOyeTcs MOCTPOUTHh MOJIENb, OOBSICHSIONIYIO TOBEJCHNE BKJIAIYUKOB B
3aBUCHUMOCTH OT YPOBHSI IPOLIEHTHOH cTaBKU. OObsSICHUTE, clelyeT Ju (popMUpPOBATH BEIOOPOUHYIO
COBOKYITHOCTH JIJIsl TIOCTPOSHHS MOJETH W3 JAHHBIX TEepHOJa, KOTJAa MPOILEHTHAs CTaBKa Oblia
cTa0MIIbHA WU TIEPHOJA, KOTJa OHA U3MEHSIIACH.

Tema 3. OGoOuieHHas nHMHEWHas Mojeb. ['€TepoCKeIacCTUYHOCTh M aBTOKOPPEIMPOBAHHOCTh
OCTaTKOB.

Bonpocsl K yCTHOMY onipocy
(nposepra cihopmuposannocmu OIIK -2, unouxamop OITK-2.1).
(nposepra cihopmuposannocmu OIIK -4, unouxamop OIIK-4.1).

0O606mmennbit MHK 1 mpoGieMbl ero mpakTHYecKOTo MCTIOIb30BaHHUS.

UccnenoBanus nepruoanueckux KojaeOaHui.

AHanu3 Ce30HHOCTU U (PUKTUBHBIE TIEPEMEHHBIE.

[Ipobmema mpoBepKH aJCKBATHOCTH AJANTHBHBIX MOJETEH W WX TPUMEHEHHUs B 3ajJadax

(hakTOPHOTO aHaJIM3a TUHAMUKN YIKOHOMHUYECKUX MTPOLIECCOB.

5. Bpemst kKak sKoHOMHYeCKHM (akTop. THIBI pocTa SKOHOMHYECKHX IOoKasareied. Ilombop
Haumydinei QyHKIUUA TPEHA.

6. BplieleHHE MHTEHCHMBHOM W DKCTEHCHBHOM COCTABISIONIMX (PaKTOpHOro pocra. Momenu ¢

HACTPanBaeMOW CTPYKTYpPOH aJaiTUBHOTO MEXaHU3Ma.

S N

Tema 4. IlpakThka mnpUMEHEHHs MOJEICH BPEMEHHBIX pPSAJOB W MNPOTHO3UPOBAHUE B
HKOHOMETPHUYECKUX UCCIICTOBAHMSIX
Bonpocekl Kk ycTHOMY onpocy
(nposepra cihopmuposannocmu OIIK -2, unouxamop OIIK-2.2).
(nposepra chopmuposannocmu OIIK -4, unouxamop OIIK-4.2).

1. HpaKTI/IKa INPUMCHCHUA CTATUCTHYCCKUX KPUTCPUCB B PA3JIMYHBIX 0071aCTIX 3HAHUM.

2. OCHOBHBIEC THIIBI OKOHOMCTPHUUCCKUX MO,I[GJ'IGIZZ MOJCJIU BPEMCHHBIX PAI0B, OI[HO(b&KTOpHBIC
n MHOFO(baKTOpHHC PErpe€CCUOHHBIC MOJCIIN, CTPYKTYPHBIC MOJICIIH.

3. HpaKTI/IKa MNPUMCHCHUA CTATUCTUYCCKHUX KPUTCPHUECB B PA3JIMYHBIX 001aCTIX 3HAHUI.

4. OCHOBHBIE THUIIBI O9KOHOMCTPHUUCCKUX MO,I[GJ'IGIZZ MOJCJIN BPECMCHHBIX PAI0B, OI[HO(b&KTOpHBIC
n MHOFO(baKTOpHHC PErpe€CCUOHHBIC MOJCIIN, CTPYKTYPHBIC MOJICIIH.

IIpakTyeckoe 3aganue 1
(nposepka cpopmuposannocmu OIIK -2, unouxamop OIIK-2.2).
(nposepka cpopmuposannocmu OIIK -4, unouxamop OIIK-4.2).
Lenb: yTouHUTH (PaKTOPBI, BKIIOYEHHBIE B MOJIETb PEIPECCUHU IO UCCIIEI0OBAHUIO PETHOHA.
1. Omnpenenuth TECHOTY CBSI3U MEXAY (pakTOpaMu (3K30Ir€HHBIMU IEPEMEHHBIMH).

OCTaBUTH TOJBKO T€, y KOTOPBIX OTCYTCTBYET T€CHAs! KOPPETIALIHSL

2. OnpenenuTb TECHOTY CBSI3U BHIOPAHHBIX (PAKTOPOB C SHIAOTCHHON MEPEMEHHOIA.

3. B ciydae cokpamenust 6osee 2x (HakTOpoB B 1.2, TOMOJHUTH MOJIENb HOBbIMU (CM. 6A3Y
O0anHwIx no pecuonam Poccuu).

4. OrmpenenuTh TECHOTY CBS3H HO6bIX (DAKTOPOB C SHIOTCHHOM MEePEMEHHOM.



5. CI[eHaTB 3aKIIIOYUTEIbHBIN BBIBOJ] O KQY€CTBC MOJCIN € YUCTOM BCCX CACIIAHHBIX
npeoOpa3oBaHuUi.

Tema 5. KauecTBEHHbIE NMPU3HAKM B HKOHOMETPUYECKUX MOAENSAX. (DUKTUBHBIE NEPEMEHHBIE.
JlamMmMu miepeMeHHbIE U WX HCTOJb30BAaHUE B TECTE€ Ha CTAOMIBHOCTHh KOA(D(PHUIIMEHTOB perpeccuun
(CTpYKTYpHBIE CABUTH)
CamocrosiTesibHast pabora Ne 2
(nposepra cihopmuposannocmu OIIK -2, unouxamop OIIK-2.2).
(nposepra cihopmuposannocmu OIIK -4, unouxamop OIIK-4.2).

IIpumepHBIi BADHAHT CAMOCTOSITEIbHOI PadoThI
1. Ilycthb 3aanbl 3HaueHus y U X . OObACHUTE, KaKue IPUEMBI CIIEAYET IPUMEHSATh A  OLEHKU
MapaMeTpoB CIEAYIOUINX YPaBHEHUH, UCTIOIb3ysl OOBIYHBIN METOJ] HAMMEHBIINX KBaJPATOB:

B Px
Dy=ax; 2)y=oae ; 3)y=a+plogx;
X
hy=a+f x;5y= ;
o x—
ea+ B x B
6)y= ; Dy=a+
I +ea+Px X—C

2. [locTpoeHO ypaBHEHHME MHOKECTBEHHOM perpeccuu
y=a+Blx1+pf2x2+P3x3+u.
OOBsicHUTE, KaK MOYKHO TPOBEepUTh THUNOTE3bl: Bl =B 2u P 3 =1.

3. Caenyroliee perpecCHOHHOE YpaBHEHUE OLIEHEHO KaK MPOU3BOICTBCHHAS (DYHKIIHS:
logQ=1,37+0,632 log K+ 0,452 log L , R2=0,98.
(0,257) (0,219)
cov(bK , bL ) =—0,044 . Pa3zmep Bi6opku — 40. [IpoBeprTe runoresy: bK, bL.

4. Omnpepenure, Kakoe U3 CIEAYIOIIUX YTBEPXKIACHUN SBISETCS HWCTUHHBIM, JIOKHBIM WU
HEONPEeACICHHBIM, U JIaiTe KpaTKOe 00BSICHEHUE WU IPUBEANTE JOKA3aTEIbCTBO.

1) Ipenmonoxkum, 9TO KOIPPUIUEHT MEPEMEHHOH DPErpecCHOHHOTO YpaBHEHHS 3HAYUTEIBHO
oTauyaercs OT Hyasd Toiabko 1npu  20%  ypoBHe 3HaumMoctu. Ecim 3Ty  mepe
MEHHYI0 MCKJIIOYUTh W3 PErPECCHOHHOTO ypaBHeHHs, To R? W ckoppekTupoBaHHBIH R?
YMEHBIIIAeTCs.

2) CpaBHUBas perpeccuto 6e3 orpaHMYeHHH C OIIEHKaMu perpeccuu ¢ orpanuueHusmu (B2 = pl),
MOJTyYUM OoubLI0€ 3HauYEHUe k03¢ urueHTon KOppeJun R, eciu or
paHMYEHHE UCTUHHO, U MEHbILIee — B IPOTUBHOM CIIy4ae.

3) B perpeccun y Ha X HaOIIOJeHUS, AaJ€KHE OT CPEAHEr0 3HaUCHUs, UMEIOT OOJIblllee  BIIMSHUE
Ha BEJIMYMHY OLICHHBAEMOT0 KO3((UIIMEHTa perpeccuu, YeM HabMoAeHUs, OJIU3KUE K CpeTHEMY
3HA4YEHHIO.

4 Cnenyroliiee ypaBHEHHE:
yt = 2,20 + 0,104 x1t + 3,48 Xot + 0,34 Xt )
(34) (0,005) (2,2) (0,15)
OBLIO TIOy4eHO ¢ ToMOIIbI0 00siyHOT0O MHK 10 manHBIM BEIOOPOYHOI COBOKYMHOCTH 0O0BemMa T
=80.



CrangapTHbie OIIMOKH MPUBEICHBI B CKOOKaX, 00bsICHEHHAs cCymMMa KBaaparoB — 112,5;
ocTaTO4YHasg cymMa KBajaparoB — 19,5.

1) Kakoii u3 k03 puineHTOB perpeccuy 3Ha4YUMO OTIUYACTCS OT HYJISI IPH 5%-HOM ypOBHE
3HAYUMOCTH?

2) BeruucnuTe 3HaYCHNE MHOKECTBEHHOTO KOd(pHIeHTa Koppensmu R.

3) Beruncnure 3Ha4eHNE CKOPPEKTUPOBAHHOTO MHOKECTBEHHOTO KOA(PHUIIMEHTA KOPPEIALNH 5.
[Tpenmonaoxum, 9To JaHbI XapaKTEPUCTHKH JBYX BHIOOPOYHBIX COBOKYITHOCTEH:

Bri6opka 1 Bri6opka 2

n=20 n=25
x=20 Xx=23
y=25 y=28
S xx =80 S xx =100

Sxy=120 S xy =150
Syy =200 Syy=250

1) [TocTpouTth MUHEHHBIE PETPECCHOHHBIEC YPABHEHHUS ISl KXKJI0M BEIOOPKU OTACIBHO
1 JUTsl 00BEAMHEHHOU BHIOOPKH.

2) 3anummTe yCIOBUs, KOTOPBIE TIO3BOJISIIOT CAENATh BBIBO/I, MIOITBEPK AAFOIITHI
000CHOBAaHHOCTh OOBETMHEHHON PETPECCHUH.

3) OOBsicHUTE, KaK MOKHO TTPOBEPUTH 0OOCHOBAHHOCTD IMMOCTPOCHUS 00HETMHECHHOM
perpeccuu, UCToIb3ys MPUBEACHHBIC XapaKTEPUCTHKHU.

6. MccnenoBaTens mpoBepsieT ABE CHEIU(PHUKAIINN PETPECCHOHHOTO YPaBHEHHS
y=oa+px+u,
y=a'+B'x+y'z+u.

OObsicHUTE, IPU KaKUX YCIOBUSX ClIeayroniue crenudukanuu uctuabl. (O0o3HaueHne
MapaMeTPOB «C KPBIIIKAMUY SBJISIFOTCS OLICHKAMH ).

DPpr=p""

2) B" cratuctudecku 3Ha4UM (ipu 5%-HOM ypOBHE 3HAUMMOCTH), a 3 ' - HET.

3) B " cratuctuuecku 3HauuM (ipu 5%-HOM ypOBHE 3HAUUMOCTH), a 3 - HET.

7. Monenb
y=B 0+ Bl x1t+ P2 xt+P3xst+ ut
ObL1a o1leHeHa ¢ moMoIbio 00syHOr0o MHK 110 26 HaGmonenusiM. B pesynbrare 06110
MOJIYYEHO CIIEAYIOIIEE YPaBHEHUE:
yt = 2+ 3,51t —0,7 xat + 2,0 Xst,
19 @2 24
t-cTaTHCTUKHU NpUBeNeHBl B cKoOkax, R? = 0,982. Takas e MOJeNb OblIa OLlEHEHA [IPH
orpannueHuu Bl = 2, 4TO MO3BOJIUIO NOTYYUTh PErPECCHOHHOE YPAaBHEHUE BUA:
yt A=15+ 3( X1t + Xot ) — 0,6 xat,
) (2,7) (2,4) R2=10,876.
1) IlpoBeprTe 3HaUMMOCTb orpanndenus Bl = B 2. M3noxute npeanoaoKeHus, Ipu KO TOPbIX
3Ta MpoBepka 000CHOBaHA.
2) [Ipenmnonoxum, 4To Xpt UCKIIOYSHO U3 YPAaBHEHUS: YBETUUUTCS UITU YMEHBIIUTCS
CKOPPEKTUPOBaHHBINA R??
3) YBenuuuTcs uim yMeHbIIUTCS R?, eclM Xot MCKITFOUHMT M3 ypaBHEHHs?

Tema 6. [IpuknagHbIe aCTIEKTH 2KOHOMETPUUYECKOTO MOJISTUPOBAHUSI B aHATIN3E PA3BUTHS
9KOHOMHKH
IIpakTnyeckoe 3aganue 2
(nposepxa cihopmuposannocmu OIIK -2, unouxamop OIIK-2.2).
(nposepxra cihopmuposannocmu OIIK -4, unouxamop OIIK-4.2)



3aoanue: MOCTPOUTH MOACIIb U BBIMIOJHUTL aHAJIU3 C UCIIOJIb30BAHUCM CTATUCTUUCCKUX MCTOOOB.
lleﬂb 3a0anus: CTYACHTBI CAMOCTOATCIIbHO CTABAT LICJIb UCCIICIOBAHM, CO6I/IpaIOT HGO6XOI[I/IMBIC
CTaTUCTUYCCKUC NAHHBIC, BBINIOJTHAKOT UCCICAOBAHUC U JAOT HHTCPIPECTAIHUIO MMOJIYYCHHBIX
PE3YyIbTATOB, IOKA3bIBAOT CBOU YMCHUS, HABbIKH, KBaHH(bHKaL[HIO, KOMIICTCHIMIO.

Omuem nomwkeH cojaepkaTb Bce dtambl paboTel. Otuer mpenctasute B WORD, ypaBHeHus
(Monenun), popMyibl HAOMPATh B pelakTope HGOpMYyIL.
JlJ1g BBIIOJIHEHUS 3aaHUS TOTPEOYIOTCS CIIEYIOIINE TaIlbl:

1) dopmynupoBKa LENU HCCICAOBAHUS, B KOTOPOM MOKET aHAIM3UPOBATHCS CBS3b OJHOIO
nokaszarensi (IEPEeMEHHOI) C HEKOTOphIMH JApyruMmMu. Becbma kenaTenbHO, YTOOBI
HCCIIEA0BaHUE IPEJICTABISIIO ONPECIICHHBIN TPAaKTUYECKU HHTEPEC.

Bo3moxHBI, HanpuMep, perpecCUOHHBIE MOJIEIH:

- o0bema npojax Win NpUObLIN KaK PYHKIIUU OT pa3IudHbIX (PaKTOpOB (LI€HBI, TEMIIa
UHOAAIUY, JOXOJOB HACENEHHUs, LIEH Ha TOBApBI-CYOCTUTYThI, OT Xapakrepa
YIaKOBKH, PEKJIaMbl, BPEMEHH, MECTA PACIIOJIOKEHNS TOPTOBOM TOUKH U T.I1.);

- BPEMEHHBIX TPEHJIOB M CE30HHBIX K0JIe0aHUI 00bEMOB IPOAAK;

- [IEHBI HEJIBIKMUMOCTH B 3aBUCUMOCTH €€ OT psiJla XapaKTePUCTHK, BBISIBICHUE BKIIaa
B LIEHY Pa3IN4HbIX (DaKTOPOB.

- addexTuBHOCTH Tpon3BocTBa OT MHBecTUNA B HUP 1 OKP u ocHOBHBIE (hOHIBI 1
T.II.

Bo3MmoxHO uccieoBaHHe BallUX MOCTYIUIEHUH OT MPOJAAXH pPa3IMYHBIX TOBAapOB WIIU
IPYII TOBApOB, aHAINU3 €KEIHEBHON AMHAMUKH MPOJaXK, IPH STOM BO3MOXHA T'OJ0BAas WU
HeJleNnbHasl CE30HHOCTh Tpojax (mo mHsM Hemenu). OTcroga MOXKET OBITh YIpaBJICHHE
3armacamMu TOBapoB (0OBEMBI U CPOKH 3asBOK Ha MOCTABKY).

2) Eciu pedb HMOET O pErpecCMOHHOM aHalM3e, TO HEOOXOMUMO 3aJaTh SHIOTCHHYIO
MepeMeHHyl0 (HampuMmep, oO0beM MpoAaX, TEMIl MPHUPOCTa MPOJaX, HMPUPOCT MPOJAXK,
OTHOCHUTEINIbHBIM 00beM MpPOJaXK Ha OJHOTO MPOJaBlLia, UM Ha OJHOTO MOKYIAaTessl, Ui Ha
TOPrOBYIO TOUKY XOJIIUHTA U T.II.

3) CobOpatb cTaTHCTHYECKYIO HH(OpMaIKio. BBeCTH B KOMITBIOTED.

4) BeimosHuTh rpaduyeckuii aHamu3 aHHbIX B EXcel.

5) BhINOJIHUTH OLIEHMBAHUE PErPECCHOHHON MOJICNHN B cTaTUCTHYecKoM makere Excel.

KonTpoasHasi padora
(nposepka chopmuposannocmu OIIK -2, unouxamop OIIK-2.1).
(nposepka chopmuposannocmu OIIK -4, unouxamop OIIK-4.1).

1. Ilpeamnonoxum, 4TO HU OJHA U3 OLIEHOK KO3 PHUIIMEHTOB Perpeccuu y Ha

x1, X2, K, Xn He TPEeBOCXOAUT CBOCH CTaHIAPTHOM OIIMOKH, M TUCIIEPCUOHHOE OTHOIICHHE
@umepa orBepraer runoresy: H 0: bl =b2 =K =bk = 0.

1) Bo3mosxxHa 11 Takast cutyarus?

2) Kakue cmyyan mpuBOJIAT K MOJOOHON CUTyalun?

3) Kako¥i ganpHelmmii ananu3 cieayeT MpoBECTH B 3TOM cutyanuun?

2. CTyeHT NoJay4yuil CIeAYyIOIINe pe3yabTaThl MPU MPOBEACHUN PErPECCUOHHOIO aHAIN3A!
1) R?y.123 =0,89, R?y.1234 = 0,86;
2) R?y.123=10,86, R 2y.1234 = 0,82..
B kaxoii u3 3amnuceii OH TOMYCTHIT OIIUOKY?

3. Cnpoc Ha neinonckuii yaii B CIIIA 3aznaH cieqyromuM ypaBHEHUEM:
logQ=p0+pllogPC+P2logPI+P3logPB+P4logyY +u,
rue
Q - UMIIOPT IEHIIOHCKOTO Yas;



PC - niena 1eiJIOHCKOIO Yasi;
Pl - mena unauiickoro 4asi;
PB - nena 6pa3unbckoro kode;
Y - 4UCTBIN 10XOA.
bbmn noJrydeHs! ciienyronme pe3yabTaTsl Ipu T =22:
log Q=2,837 — 1,481 log PC + 1,186 log PB + 0,257 log Y , RSS =0,4277 ,
(2,0) (0,987) (0,134) (0,370)
log Q +log PC=-0,738 + 0,199 log PB + 0,261 log Y , RSS = 10,6788 .
(0,820) (0,155) (0,165)
1) Iposepwte runoresy: Bl =—1,2=0uP3,p4#0npuPi#0msai=1, 2, 3, 4.
2) OObsICHUTE SKOHOMUYECKOE MPHIIOKEHNE ITUX PE3YNIbTaTOB.

4. JlaiiTe onpeneseHne TEPMUHAM «Te€TEPOCKETACTUYHOCTb» U «TOMOCKEIACTUYHOCTDY.
OO0pbscHuTE, Kakue 3QPEeKThl MOTYT BO3HUKATh B CIIy4ae IreTepOCKeTaCTUUHOCTH, €CIH
OIIEHKH MapaMeTPOB PErPECCHH MOJIYyYal0TCs ¢ moMoIbi0 00sruHoro MHK.

5. O6bsacHUTE, KaK BbI Oy/ieTe BRIOMPATh HAWIYUIIYIO CPEIU CIEAYIOLIUX YEThIPEX PErpecCHOHHBIX
MO/JIEJIEH:

Dy=al + Bl x+ul;

2)y=a2+p2logx+u2;

3)logy=0a3+p3x+u3;

4)logy=ad4+p4x+ud.

6. B nuHEIHOW perpecCHOHHOW MOIENN
yi=a + Bxi+ui
MPEANOJIAraeTcs, 4YT0 OMTMOKY Ul HIMEIOT JUCTIEPCHIO, 3aBUCSIITYIO OT NepeMeHHo# zi. OOBscHUTE,
KaK BbI OyJieTe BbIOMpaTh HanboJiee MpUeMIIEMYIO CPEIN CIACAYIOMNUX YeThIPEX CIIe(pUKAIINN:
1) var(ui)=o%; 2)var(ui)=o?zi;
3)var(ui)=c?zi?; 4)var(ui)=0°2%.

7. JIns kaXa0¥ U3 Mojieniel, OLIEHEHHBIX B IIPEABIAYIICH MOIeH, ObLI MPOBEICH TECT Y aiTa.
ChopmyaupyiiTe OCHOBHYIO M aTbTEPHATUBHYIO THITOTE3HI JJIs 3TOr0 TecTa. P-value mis recToBhIX
CTaTUCTHUK TecTa YaiTa st moneneit (1), (2), (3) okazanuck coorBercTBeHHO paBHbI 0.014; 0.50;
0.23. Kaxkoii BeiBoa Brl u3 aToro caenaere?

8. Hna ananuza ayauTopuu, Hcrnojb3yromed WuTepHer s paboTel mo AaHHbIM ansa 1314
WHJIMBHJIOB OBUTH OIICHEHBI JIMHEHHAS ¥ TPOOUT MOJENH (TIOCIEAHSS ¢ MpeaenbHbIMU dhdeKTamn),
B KOTOPBIX:

e intjob=1 npu ucnosnp3oBaHuu WHAUBHUIAOM WMHTepHeTa i paboThl 1 0 B MPOTHBHOM
ciyJae

male=1 mis MmyxuuH U 0 Is )KEHIIUH

income — 3apaboTHas MJIaTa WHAWBHU/IA TI0 OCHOBHOMY MECTY PabOThI

age — Bo3pact

diplom - 3akonuennoe obpasopanue (1 - 1-6 kmaccos, 2-3 — He3aKOHUEHHOE CpenHee, 4
— 3aKOHYEHHOE CPeIHEe, 5 - 3aKOHUCHHOE CpPeIHEe CIIEHaIbHOE, 6 — BBICIIIEE).

B ckoOkax yka3aHbl 3HAYCHHsS COOTBETCTBEHHO t WM Z CTAaTHCTHK. B 4eM COCTOST
HEIOCTaTKM JIMHEWHOW Mmojaenu? JlaldTe WHTEPHpeTaluio IOJyYeHHBIM pe3yibTaTaM OICHKH
IpOOUT MOJENH.

INTJOB=-0.59%.003AGE+1.3910° INCOME-0.02MALEO0.12®DIPLOM
(083 (321 (3.02) (~0.94) (9.74)

P{Yi :1}: F(Zi)’ F(z) =

—t2 /2dt

L e
~ 27T =



Z=-178-0.013AGE+5.8-10° INCOME—0.07 3VIALE+0.38DIPLOM

(-7.53) (3.36) (311) (-0.93) (883

Marginal effects after probit

variable  dy/dx Std.Err. z P>z

age .0042558 .00126 3.37 0.001
income 1.79e-09 .00000 3.12 0.002
male* -.0228308 .02453 -0.93 0.352

diplom  .1191445 .01351 8.82  0.000
(*) dy/dx is for discrete change of dummy variable from 0 to 1

Kpurtepuu onenku ¢popm Tekymero KOHTpoJisi

Pexomenganum i1 Hanucanus pedepara

Pedepar — 310 KpaTkoe M3/10)KEHHE B NMHUCHbMEHHOM BHJE COJIEP’KAaHUS M PE3yIbTaTOB
WHIUBUAYAIbHONH y4eOHO-MCCIEA0BATEIbCKON JESITENbHOCTH, HMEET perjaMeHTHPOBAaHHYIO
CTPYKTYpy, coaepkanue u odopmienue. Ero 3agauamum sBusitorcs: (opMupoBaHHE YMEHUMN
CaMOCTOSITENIbHOM pabOThl CTYAEHTOB C HWCTOYHUKAMHU JIMTEpaTypbl, UX CHCTEMaTH3alus;
pa3BUTHE HABBIKOB JIOTUYECKOTO MBIIUICHUS; YIIyOlIeHHe TEOPEeTUUECKUX 3HAHUM 1Mo mpobieme
uccienoBaHus. TekcT pedepara [ODKEH COAEPXKATh apryMEHTHPOBAHHOE  HU3JIOKEHHUE
OTIPENIETICHHON TeMbl W OBITH CTPYKTYpHpOBaH (IO TJaBaM, pazjaenaM, mnaparpadam) c
BKJIFOUEHUEM pa3J/ieioB: BBEJIEHUE, OCHOBHAs YacTh, 3aKJIIOYEHHE, CIHCOK HCHOIb3yEeMbIX
UCTOYHUKOB. B 3aBUCHMOCTM OT TeMaTuku pedepaTa K HEMY MOTyT OBbITb OQOPMIIEHbI
MPUIIOKEHUS, COAEpKALIME JOKYMEHTBI, WIIITFOCTPALUU, TaOJIUIb], CXEMBI U T.J.

Kpurepun ouenku pedepara
TpebOoBanusi K cTpyKTYype pedepara

Marepuan pedepara pacronaraercs B CleAyIOIeM HOpsAKe:

TUTYIbHBIN JTUCT;

Conepxanue;

Baenenue;

OcHoBHas yacTh (4-6 MyHKTOB);
3aKI04YeHHE;

Crucok UCMOIB30BAHHBIX UCTOYHHUKOB;
[Ipunoxxenus (He0Os3aTEIBHO).

TI/ITyJ'ILHLII/I JUCT COJIEP’KUT OCHOBHBIC BBIXOJHBIC JAHHBIE pPabOThI: HAaUMEHOBAHUE
OpraHu3aliiu, TeMa paboThl, CBEICHUSI 00 aBTOpax.

B coxepxaHuu MpUBOISATCS 3arojOBKM IMYHKTOB, MaparpadosB, riaB U T. 1. C yKa3aHHEM
CTpaHuIl Bcex yacTted paboThl. [Ipu 3TOM 3aroioBkH W UX PYyOPUKAIIMOHHBIE MHICKCHI JOJHKHBI
OBITh IPUBEJICHBI B CTPOTOM COOTBETCTBUU C TEKCTOM.

BBenenue nomkHO coaepikarh oOmive cBeaeHus o pedepare. MIMEHHO B 3TOM pasjene
CTYICHT PAacKphIBaeT U 0000IaeT CBOIO TeMy, YKa3blBaeT Ha TJaBHBIM BOMPOC WK MPOOIEMY
cBoero pedepara. O6veM BBeleHUS JOHKEH ObITh HEe Oojiee OJHON CTpaHUIbl. BBeaeHue mydiie
Bcero (popMHpoBaTh B KOHIIE, TIOCTIE HAITMCAHUSI OCHOBHOW YacTH.

OcHOBHast 4acTh — 3TO pa3IeNbl/IOAPa3AEIbl, PACKPHIBAIOIINE OCHOBHBIE MOJIOKEHUS TEMBI
JOKYMEHTa WM OTMHCAHHWE JCUCTBUM, BBIIIOJHEHHBIX aBTOPOM, HEOOXOIUMBIX HJSl TOCTHKEHUS
noctaBieHHoW 1enmn. OdopMisieTcss OCHOBHAas YacTh COTJIACHO COJEPIKAHUIO: KOJHMYECTBO,
Ha3BaHWE M PACHOJOKEHUE PAa3/eTOB/TOAPA3IEIOB JIOJDKHO B TOYHOCTH COOTBETCTBOBATh
MpeIOKEeHHOM cxeme pedepata. B OCHOBHOM YacTW HCIOJIB3YIOTCS CCBUJIKM Ha COOpaHHBIE
WCTOYHUKHU, TPUKPEIUISIOTCS TpaduKU, PUCYHKH U JTHArPaAMMBIL.

B 3axitoueHuu CTYIEHT IOJKEH CBOMMH CIIOBaMH IMOJBECTU UTOTH pedepara, 0003HAYNTh
BbIBO/IbI. OOBEM 3aKITIOUYCHHSI TOJDKEH ObITh HEe 00Jiee OTHOM CTPAHUIIBI.

B cmHcok WCMOJIB30BaHHBIX HWCTOYHUKOB 3aHOCSTCS BCE HMCTOYHHKH (HOPMATHUBHO-
3aKOHOJIATETbHBIC aKThl, YUCOHUKH W y4eOHble MocoOus, MOHorpaduu M OpOIIIOpHI, HAYYHO-

NoookrwdE



HCCICA0BATCIBLCKUEC OTYCTBI, XYPHAJIBHLIC CTAaTbU, CIIPABOYHBLIC MATCpUAJIbl, MAaTCpUaJIbl CCTU
WHuTepHer), KoTopble ObUIM M3YydeHbl aBTOPOM. KoaMuecTBO MCTOUHHMKOB JIOJIKHO OBITH HE MEHEE
msiti. Crincok nuTeparypsl B pedepare opopmisiercs cornacHo tpedoBanusim ['OCT P 7.0.5-2008.

Pedepar MokeT BKIIOYATH NPWIOKEHUS C HIUTIOCTPATUBHBIM MaTepUaioM (PHCYHKH
00JBIIOTO  pa3Mepa, CXeMbl, KapThl, UIMHHBIE TaOmuIel, QoTorpaduu, OTCKAHHMPOBAHHBIC
JOKYMEHTBI, TPOTPAMMHBIA KOJ[ U T. J1.), KOTOPBII MOXKET OBITh CBSI3aH C OCHOBHBIM COJICPKAHUEM.
[IpunoxxeHust [0JKHBI OBbITH IPOHYMEPOBAHBI M oO3aryiaBiieHbl. B TekcTe paboThl Ha Bce
IMPHUIIOKCHNA JOJIKHBI OBITE JaHbl CChIIIKH.

IIpaBuiia BeicTaB/IeHUS OLIEHKHU pedepaTa

Kpurepusimu onenkn pedeparta SBISIOTCA: HOBH3HA TEKCTa, OOOCHOBAHHOCTH BhIOOpa
WCTOYHHUKOB JIUTEPATYPHI, CTETNIEHb PACKPHITHS CYITHOCTH BOMpOCA, COONIOCHHS TpeOOBaHUHA K
0(hOpPMIICHHUIO.

OneHka «OTJIIMYHO» — BBINOJHEHbl BCe TPeOOBaHUS K HamMcaHUIO pedepara: o003HaUYEeHA
npobiemMa u 000OCHOBaHa €€ aKTyaJbHOCTh; CJHIEJIaH aHAM3 pPa3InYHBIX TOYEK 3pPEHHS Ha
paccMaTpuBaeMylo MpoOieMy M JIOTUYHO H3JI0)KeHa COOCTBEHHAs MO3UIMS; CHOpPMYTHpOBaHBI
BBIBOJIbI, TEMa PAcCKpbITa MOJHOCTHIO, BBIIEPKaH 00BEM; COONIO/IEHBl TPeOOBaHMSI K BHEUIHEMY
0(hOPMIICHHUIO.

OneHka «XOpomio» — OCHOBHbIE TpeOoBaHHMA K pedepary BBITIOTHEHBI, HO TPH ITOM
AOIMYIICHBI He}IOqéTLI. B YaCTHOCTHU, UMCIOTCA HCTOYHOCTHU B U3JIOKCHHNHU MaTCpUalia, OTCYTCTBYET
JIOTHYECKasi TIOCIIEOBATENBHOCTh B CYXJICHUSX; HE BBIJCP)KaH OO0BEM pedepara; HUMEIOTCS
ynymeHust B 0(OpMIICHUH.

OmeHka «yIOBICTBOPUTEIBHO» — HMMEIOTCS CYIIECTBEHHbBIE OTCTYIUICHHUS OT TPeOOBaHHUN K
pedepupoBanmio. B wactHOCTH, TeMa OCBelIeHa JNIIb YACTHYHO; IOMYIIEHB! (PaKTHIECKUE OIINOKH
B COZIepKaHMUU pedepara; OTCYTCTBYIOT BHIBOJIBL.

OueHka «HEYIOBIETBOPUTEIbHO» — TeMa pedepaTa HE pacKpbITa, OOHAPYKHBACTCS
CYILIECTBEHHOE HEMIOHMMAaHHE MpoOIeMbl Wi pedepaT He IPeICTaBIeH BOBCE.

Kpurepun oueHKH YCTHOT0 ONpoca (Auajaora-codece10BaHuA)

Onpoc — MeToa KOHTPOJISI 3HAHHM, 3aKJIIOYAIOUIUICS B OCYIIECTBICHUU B3aUMOJCUCTBUS
MeXIy MpernoaaBaresieM U CTYACHTOM MOCPEICTBOM MOJy4eHHsI OT CTyJEHTa OTBETOB Ha 3apaHee
chopMyIupPOBAHHBIE BOIIPOCHI.

OneHka «OTJIMYHO» BBICTABISICTCS 3a IMOJIHBI OTBET HA IOCTaBIIEHHBIH BOMPOC C
BKJIIOUEHHEM B COJEpXaHHE OTBETa JIEKIUH, MAaTepuajoB YueOHUKOB, OMOJIHUTEIHHOM
TUTEepaTyphl 0€3 HABOASIIHUX BOIIPOCOB.

OrneHka «XOpOUIO» BBICTABISETCS 32 MOJHBIM OTBET HA MOCTABIECHHBIA B OMpPOC B 00beMe
JIEKIMU C BKIIOYCHHEM B COJEp)KaHHE OTBETAa MATEPUAIOB YYEOHHKOB C YETKHUMU OTBETAMH Ha
HaBOJIAIIKME BOMPOCHI IIPETIOAaBaTEIsl.

OneHka «yIOBIETBOPUTENIBHO» BBICTABISETCS 3a OTBET, B KOTOPOM O3By4€HO Ooiiee
MIOJIOBUHBI TpeOyeMOTo MarepHala, ¢ MOJOKUTEIbHBIM OTBETOM Ha OOJBIIYIO YacTh HaBOISIINX
BOIIPOCOB.

OueHka «HEYIOBJIETBOPUTEIBHO» BBICTABIISIETCS 3a OTBET, B KOTOPOM O3BYYEHO MEHEE
MOJIOBUHBI TpeOyeMOoro Marepuaia WM HE O3BYY4EHO TIJIaBHOE B COJEpXKAHUU BOMpoca C
OTpUIATENIbHBIMM OTBETAMHM Ha HABOJSIINME BOMPOCHI WM CTYICHT OTKazajics OT OTBeTa 0Oe3
MIPEIBAPUTENLHOTO OOBSICHEHHS YBAKUTEIBHBIX TIPUYHH.

Kpurepun oneHKH NpaKTHYeCKUH 3aJaHUH

OrneHKa «OTIUYHO» BBICTABIISIETCS MPU YCIOBUU MPABUIHLHOTO OTBETA CTy/IEHTa Ha Ooiee
yeM 85 % TECTOBBIX 3aJaHHA.

OreHKa «XOPOIIOY BBICTABISIETCS MIPU YCIOBHH MPABUILHOTO OTBeTa CTyAeHTa Ha 71-85 %
TECTOBBIX 3aJIaHUH.



O1eHKa «yIOBJIETBOPUTEIILHOY» BBICTABIISCTCS MPHU YCIOBHH IMPABHJIBHOTO OTBETa Ha 56-

70 % TecTOBBIX 3aJaHUIL.

OI_[CHKa «CHCYHOBJICTBOPHUTCIBHO» BBICTABJIAACTCA IIPU YCIIOBHM IHPABUIIBHOTO OTBECTA Ha

55 % TecTOBBIX 3aJaHUNA 1 MEHEE.

2. Cnucok BOIIPOCOB 1 (I/IJ'II/I) 3aJaHui s MMPpOBEACHUSA HpOMe)l(yTO‘lHOﬁ aTrrecranmumn

3aueT 1o TUCLUILIMHE IPOBOAUTCS B MMCbMEHHOM (popme 1o OuneTram, coaepKaliuM OJIuH

Bonpoc u3 cnucka. Ha noaroroBky k orBery otBoautcs 30 MUHYT.

=
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Choucokx BOIIPOCOB K 3a4€Ty

[IpyHIMOBI TOCTPOEHHS U HCHOJIb30BAaHUS SKOHOMETPUYECKHMX MOJENEH M METOJ0B B
SKOHOMMUYECKUX UCCIIEI0BAHUSAX.

Hcxonnble mpenoChlIKM S3KOHOMETPUYECKOTO MOAECTUPOBAHMSL.

[Ipennochlku KIacCHUYeCKON PErpeCCUOHHON MOJIEIIH.

Knaccuueckuii MeTo1 HAMMEHBIINX KBaJPaTOB.

CBolicTBa OIIEHOK MMapaMEeTPOB MOJIEIIH, MOJy4eHHBIX Kinaccuyeckum MHK.

[Ipouenypst oTO0pa pakTOPOB FIKOHOMETPUUECKUX MO/JIeNel (Ha MpuMepax).

Kputepuun kauecTBa 3KOHOMETPUUYECKUX MOJeNel (MIUTIOCTpaIUs NCTIOIb30BaHMUS).
DKOHOMETPUYECKHE MOJIENIU C JIArOBBIMU MIEpEMEHHBIMU (IIPUMEPhI TPUMEHEHN ).
[IpoGnembl OLIEHKH MTapaMeTPOB B MOJEIISX C JaroBbIMH IEPEMEHHBIMU.

Jsyxmaroseiii MHK. [IpuMepbl ncnonb30BaHus B MOJENAX C JIATOBBIMHU MIEPEMEHHBIMH.
[IpennocelTkKK  MCHOJB30BAaHUS METOJa TJaBHBIX KOMIIOHEHT B  HIKOHOMHUYECKHX
UCCIIEIOBAHUSIX.

[IpumeHeHne MeTo 1a TIABHBIX KOMIIOHEHT B MOJIENISX PHIHOYHOW KOHBIOHKTYPHI.

I'unoTe3b! GUHAHCOBOI SKOHOMETPUKH.

Monenu prUHAHCOBBIX IPOLECCOB ¢ M3MEHSIOIIEH S Bapralnuel (mpuMepbl UCTIOIb30 BAHMUS).
Mopnenu BpeMEHHBIX pSAOB (UHAHCOBBIX IOKa3aTeledl C HEeIMHEHHBIMU CTPYKTypaMu
(IpuMeEpBI UCTIOJIb30BAHUSA).

CucremMbl B3aUMO3aBUCHUMBIX YPaBHEHHMH KaK O3KOHOMETPUYECKHE MOJenu (TpUMephl
WCIIOJIb30BAHNUSA).

MeTo1bl O1LIEHKH TapaMeTPOB B3aMMO3aBUCHUMbBIX YPAaBHEHUH.

[Ipumepbl  KCMOJIB30BaHUS  PEKYPCHUBHBIX M OJIOYHO-PEKYpCHBHBIX  MOJeENed B
SKOHOMMYECKUX UCCIIEIOBAHUSX.

OpnomaroBslii u aApyxmaroseii MHK B olieHke mapamMeTpoB CHCTEMBI B3aUMO3aBUCHMBIX
ypaBHEHUH (WILTIOCTpALUs TPUMEHEHNUS).

Mopenu ¢ mepeMeHHON CTPYKTYPOii: MPUUMHBI U3MEHYUBOCTU U CIIOCOOBI €€ 0TOOpaKeHUS
B MOJEIIN.

[Tpuembl 0OHapyKEHUSI U3MEHYUBOCTH CTPYKTYPHI MOJIENH (Ha TPUMEpPaAXx).

Mopnenu ¢ nepexnoueHussMU. [IpruMepsl ncnonp30BaHus.

Mojienu ¢ 3BOJIFOLMOHUPYIOIUMU KO3 (DUIIMeHTaMU (MILTIOCTpALs IPUMEHEHHS).
Mogenu ¢ TUCKPETHBIMHU 3aBUCUMBIMH IEPEMEHHBIMU. [IpumMepbl HCIOIb30BaHMs.
IIpouieaypa nporHo3upoBaHusl HA OCHOBE SKOHOMETPHUECKOM MOJIeNu (Ha mpumepax).
[Tpo6nemsbl BepupuKauy Mporuosa.

Tounblil U NPUOIMKEHHBI METOABI MOCTPOEHUS JOBEPUTEIbHBIX MHTEPBAJIOB MPOTHO3a
(IpuMepHBI pacyeToB).

MaremaTrnueckoe obecrieueHre SJKOHOMETPHUECKUX MOJIENIEH.

3apanus
(nposepxa cihopmuposannocmu OIIK -2, unouxamop OIIK-2.1).



(nposepra cihopmuposannocmu OIIK -4, unouxamop OIIK-4.1).

1. TTo manueiM 1990 1. mist 400 aHrITUHCKUX Mara3uHOB MOJTHOM OJIEK/IbI OLICHMJIM 3aBUCUMOCTh
npojax B pacdeTe Ha M2 (B I'ynbJeHax) sales oT pasMepa MarasuHa size (B M), KOJTHYECTBA
paboTaromux 1ensii geHs nfull, komudecTBa BpeMeHHBIX pab0YHX temp U HHIUKATOPA OTHOTO
coOCTBEHHHKA y Mara3nHa oneowner ¢ IOMOIIBIO TPEX MOoIeNieH (B CKOOKaX MPUBEACHBI OLICHKH
CTaHJAPTHBIX OTKJIOHEHUM)

JlaliTe 5JKOHOMUYECKYIO MHTEPIIPETALINIO KAXJI0M U3 OLICHEHHBIX MOJIEIICH.
2. Ilo pansbIM U1t 27 GupM, ynopsaoueHHbIX 1o BbIMycKy (Y1 <...< Yn) Oblia olieHeHa

3aBHCHUMOCTb BBITTycKa Y oT Tpysa L u kanurana K ¢ momorsio mogenu In Yi=ho + by InLi+ bz In
Ki + Ui. Pe3ynpTaThl o11eHKM NpuBeieHbl B Tabnule 1

Tabmn. 1

Variable Coefficient Std. Error t - statistic Prob.
C 1.1706 0.326 3.582 0.0015
InL 0.6029 0.125 4,787 0.0001
In K 0.375 0.085 4.402 0.0002
R-squared 0.943 F — statistic 200.24

Sum squared resid 0.851 Prob (F-statistic) 0.0000

Paznenus dupmer Ha Manenbkue 1=1,...,14 u Gonpmue 1 = 15,...,27, 111 HUX OLICHIIN
OT/ICNIbHBIE perpecCuu. Pe3ynbTarsl puBeeHbl B Ta0nuax 2 u 3. Mooicro au cuumams, umo
npou3z800CmeeHHble PYHKYuU 015 OOTLUUX U MATIEHbKUX (YUupm He paziudaomcs?

Taba. 2. Included observation: 14

Variable Coefficient Std. Error t - statistic Prob.
C 0.6998 0.649 1.078 0.3040
InL 0.9000 0.133 6.764 0.0000
In K 0.2100 0.056 3.718 0.0034
R-squared 0.896 F — statistic 47.84
Sum squared resid 0.119 Prob (F-statistic) 0.0000
Ta6u. 3. Included observation: 13
Variable Coefficient Std. Error t - statistic Prob.
C 1.4082 0.678 2.075 0.0647
InL 0.0081 0.226 0.036 0.9720
In K 0.805 0.179 4.492 0.0012
R-squared 0.908 F — statistic 49.81

Sum squared resid 0.362 Prob (F-statistic) 0.0000

OuneHka oTBeTa HA 3aUeTe
IIpaBusa BbICTABJICHUS] OLIEHKH:

JUist O Ty4€eHUs! OLEHKH «3a4TE€HO0» HEOOXO0MMO:
1)BbINIOIHEHUE MPAaKTUYEeCKUX 3aaHuil (1 ¥ 2) U KOHTPOJIbHOW paboThl HE HUXKE , YeM Ha OLCHKY
«yIIOBJIETBOPUTEIHHOY.
2) OTBET Ha 3a4yeTe Ha OIICHKY, COCTaBISIOIIYI0 He MeHee 60% OT MaKCHMalbHO BO3MOYKHOTO
konu4aectBa 6amios (10 6amios).
MunuManbHbIH nopor 6 6amnos u3 10.

- 10 GamoB BBICTaBIISIETCS 32 MOJHBIM OTBET HA MOCTABIEHHBIN BONPOC C BKIIOYEHHUEM B
COJepKaHWE OTBETa JIEKLIWH, MaTepUalloB YYEOHUKOB, JOMOJHUTENBHON JUTEpaTypsl 0e3
HABOJISIINX BOIIPOCOB.



- 8-9 GaIoB BHICTABIISETCS 32 MOJIHBIA OTBET Ha MIOCTABJICHHBIA BOTIPOC B 00BbEME JICKIIUH C
BKJIFOUCHHEM B COJICP)KAHUE OTBETAa MAaTEPUANIOB yYCOHHKOB C YETKMMHU OTBETAMHU Ha HABOJSIINC
BOIIPOCHI IIPETIOJaBATEIIS.

-6-7 GayuIOB BBICTABISIETCS 32 OTBET, B KOTOPOM O3BY4€HO OoJiee MOJIOBHHBI TPeOyeMoro
Marcpuraia, C MoJOXKXUTCIbHBIM OTBETOM Ha 6OJH>HIYIO YaCTb HAaBOJAIIKUX BOIIPOCOB.

MO’HO TOJYYUTh OILEHKY «3a4T€HO» Ha OCHOBE pabOTHI CTyJeHTa B ceMmecTpe. B aToMm ciydae
HEOOXOAUMBIM SIBIISIETCSI:
1) BeIMONIHEHNE TpaKTUUYECKUX 3a1aHuil (1 1 2) U KOHTPOJIbHOM pabOThl HE HUXKE, YEM HA OLICHKY
«YIOBJIETBOPUTEIIBHO.
2) BBICTaBJICHHE OIIEHKH Ha OCHOBE 3X padoT:

-ITpakTnyeckoe 3ananue 1

- [IpakTrueckoe 3aianue 2

-Pedepar

Ecnu no tekymien ycneBaeMoCTH CTYIEHT
-BBIMOJHUI MUHUMYM 2 U3 3X BBIIIE€ YKa3aHHBIX padoT, MO Kaxa0i paboTe MOJy4Hs OLIEHKY He
HIKE «XOPOIIO», TO €EMY BBICTABIISIETCS OLIEHKA «3a4TEHO0»

O1eHKa He 3aYTEeHO CTABUTCS B CIydae, eCiu
-CTY/IEHT MOJYy4YuJl MeHee 6 OasioB 3a OTBET U HE BBHIMOJHWI NpakTudeckue 3aganuss (1 u 2) u
(MIM) KOHTPOJIBHYIO pabOTy HE HUXKE, YEM Ha OLIEHKY «yIOBJIETBOPUTEIBHO.

Menee 6 OayjlOB BBICTAaBISETCS 3a OTBET, B KOTOPOM  O3BYYEHO MEHEE IOJOBUHBI
TpeOyeMoro marepuana Wil HE O3BYYEHO TJIaBHOE B COJEpPKAHUHM BOMPOCA C OTPHUIIATEIBbHBIMU
OTBETaMM Ha HaBOJSALIUE BOMPOCHI WM CTYIEHT OTKa3aJicsi OT OTBeTa 0Oe3 MpenBapUTEIbHOrO
00BSCHEHUS YBAXKUTEIbHBIX TPUYUH.



IIpuioxenue k padodeii nporpaMmme JMCUHIIIMHBI
«HHCTpYMeHTAJIbHbIE MeTOAbl IKOHOMHYECKOT0 AHAJIU32)

MeToauyeckne yKa3aHus Uil CTYAE€HTOB 10 OCBOEHUIO JUCIHUIIMHBI
Ycnemrnoe OBJIaACHUC I[I/ICIII/IHJIHHOﬁ <<I/IHCTPYM€HT21JH>HI)IG METOJAbI SJKOHOMHYCCKOIT'O aHaJIN3a»,
[IpeyCMOTPEHHOE paboueli MporpaMMOi, IPENOIAraeT BbIIOIHEHHUE Psijla PEKOMEH aluil.
1. Cniegyer BHUMATENIBHO U3YyYUTh MaTepUallbl, XapakTepusyomue Kypc « HCcTpyMeHTalbHbIe
METOJblI SKOHOMHYCCKOI'O aHaJIu3a»
U ONpEACIAIONINE IICJIEBYI0 YCTAaHOBKY. ODTO TMOMOXET YETKO MPEACTABUTh KPYr H3y4aeMbIX
npo0JieM U TITyOHHY UX ITOCTHKEHHSL.

N3yuenne nucuurimHbl TpeOyeT CHUCTEMATHYECKOTO M TOCIEAOBATEIHHOTO HAKOTUICHUS
3HaHI/II\/'I, CJICO0BATCIIbHO, MPOIYCKHU OTACIBHBIX TEM HC ITO3BOJIAIOT FJ'Iy6OKO OCBOUTH MNPEAMCET.
[TosToMy HEOOXOAMMO TOCTOSIHHO OCYIIECTBJISITh KOHTPOJb HAJ CHCTEMAaTHYECKON paboToit
CTYACHTOB. B wHauaie HU3YUCHUA OUCHUIINIMHBI CTYJACHTaM HCO6XOI[I/IMO O3HAKOMUTBECA C
COJIEpXKaHWEM pa3/ieJIOB JAUCIHUIUIMHBI, C UEIIMH W 3aJadyaMu Kypca, CBS3SIMU C JIPYTrUMU
JUCUMIUIMHAMY, CHUCKOM OCHOBHOW W JOTIOJIHUTEIbHOW JUTEpPaTyphbl, IpadUKOM KOHCYJIbTAlUi
MIpernoiaBaTes.

UreHne JEKUM MpeanoJiaraeT U3J0KE€HUE CTPYKTYPbl TEMbI U KPAaTKOTO COJEpPKAHHS €€
OCHOBHBIX BOIIPOCOB, B OCHOBHOM, CJIOXHBIX IJId YCBOCHHUA U (I/IJ'II/I) NMCHOIIINX )II/ICKYCCI/IOHHBIﬁ
xapakrep. JIEKIIMOHHBIN Kypc, B OCHOBHOM, CTPOUTCS Ha OCHOBHBIX MOJIOKEHHSIX B 00JaCTH OCHOB
OyXrajTepckoro ydera, IpeJCTaBICHHBIX B HAYYHBIX TPYyJAaX POCCUHCKUX U 3apyOEKHBIX yUEHBIX,
MMEIOIINXCS B HAW4YUKM B OnOnmoreke YHuBepcutera, DbC 1 ymOMSHYTBIX B CITUCKE OCHOBHOM M
JOTIOTHUTENBHOU JUTEepaTypbl nporpammbl. [locnme nexkiuu cTyAaeHThl oOpalaioTcs K JaHHBIM
WCTOYHUKAM I 3aKpeIUIeHHs 3HaHUIl [0 PacCMOTPEHHBIM Ha JIEKIMHM BompocaMm. B ciyuae
3aTpyaHEHHUs] HE0OXOIUMO OOpaTUThCSA 3a KOHCYJIbTAllMEW K MpernojaBaTeslio B COOTBETCTBUU C
YTBEP>KICHHBIM I'paUKOM KOHCYIbTAIIUH.

2. HeoOxomumo 3HaTh MOAOOPKY JUTEPaTyphbl, AOCTATOYHYIO M HEOOXOIUMYIO IS
U3ydeHus mpearaemMoro Kypca. IIpu 3Tom cnenyer umeTh B BHAY, YTO HYXHa JHUTepaTypa
Pa3IMYHbIX BUJIOB:

a) y4eOHHMKH, yueOHbIC U Y94eOHO-METOINYECKUE TTOCOOHS.

0) MoHorpaduu, COOPHUKM HAy4YHBIX CTAaTeH, MyOIMKalMid B SKOHOMHUYECKHUX KypHaiax,
MIPEJICTABJISAIONINE OSMIHUPUYECKUI MaTepuasn, a TakkKe MHOrooOpa3Hble acHeKThl aHajau3a
COBPEMEHHOTO Pa3BUTHS OpraHU3aluii;

B) CIpaBOYHAs JIUTEpaTypa — SHIMUKIONEINU, SKOHOMUYECKUE CIOBApH, PACKPHIBAIOIIUE
KaTeropuaiabHO MOHATUHHBIN amnmapar.

I') aHaJIUTUYECKUE MaTepUAIIbIL.

3. ITo GONBIIMHCTBY TEM MPEAYCMOTPEHBI MPAKTUYECKUE 3aHATHS, Ha KOTOPBIX MTPOUCXOTUT
3aKperyieHre JEKIMOHHOTO MaTepHalia MMyTeM YCTHOTO OIpOoca M PElIeHUs MPaKTUYECKUX 3ajad.
JUis  yCHeUmIHOro OCBOEHHUS JUCIHMIUIMHBI OY€Hb BaXXHO peIIeHHEe JOCTaTOYHO OO0JBLIOro
KOJIMYECTBA 3a/1ay, KaK B ayJUTOPUHU, TaK M CAMOCTOSITENILHO B KayecTBE JOMAIIHHUX 3aJaHUU.
[Ipumepsbl pemieHust 3amad  pa3dUparOTCs Ha JNEKUUAX W MPAKTUYECKUX 3aHATHSAX, MPHU
HEOO0X0AMMOCTH MO Hauboyiee TPYAHBIM TeMaM IPOBOIATCSA JOMOJHHUTEIbHbIE KOHCYJIbTAIHH.
OcHOBHasl 1IeNlb peIleHUs 3aJad — I[OMOYb YCBOUTH (PyHIaMEHTAIbHBIE TOHSTHS U OCHOBBI
MEXaHH3Ma BHEIIHEOKOHOMHUYECKOW IesITeNbHOCTH Mpeanpustiuii u ¢upm. [ns pemieHus Bcex
3aa4 HEeoO0XOJMMO 3HATh M MOHMMATh JIEKIMOHHBIA MaTepuain. [loaTromy B mpolecce U3ydeHHUs
JTMCUUIUIMHBL PEKOMEHAYETCSl PeryisipHOe MOBTOPEHHE MPONHAEHHOTO JEKIMOHHOTO MaTepuaa.
Martepuan, 3aKOHCIIEKTUPOBAHHBIN Ha JIEKIHIX, HEOOXOIUMO JI0oMa eIle pa3 mpopadaThiBaTh U MPU
HEOOXOIMMOCTH JIOTIONHATh HH(OpMAaNMel, TMONy4eHHON Ha KOHCYIbTAUAX, MPAKTHUUYECKUX
3aHSATHUSIX WIN U3 YUeOHOU JTUTEpPaTypHI.

Jlo odepemHOro MPakTHYECKOTO 3aHATHS MO0 PEKOMEHJIO0BAaHHBIM HCTOYHUKAM CTYACHTaM
HEOO0X0AUMO MpPOpadOTaTh TEOPETHUECKUI MaTepuall, COOTBETCTBYIOUIMHA Teme 3aHsTusa. llpu



MOJArOTOBKE K NPAKTUYECKUM 3aHATUSAM CJEIyeT HCIIOJIb30BaTh HE TOJIBKO JIEKIHH, Y4eOHYIO
JUTEpPaTypy, HO 1 HOPMATUBHO-IIPABOBBIE aKThl 1 KOMMEHTApUHU K HUM (JIOCTYI BO3MOXKEH UEpE3
CaliThl crmpaBOYHO-MHPOpMaAMOHHEIX cucteM Koucymprantllntoc, I'apanTt). Ha mpaktmueckom
3aHATUM CTYAEHTHl JOJDKHBI TNPUHMMATh AKTUBHOE y4yacTHE B OOCYKICHHU IOCTABJIEHHBIX
BOIIPOCOB, C KOTOPHIMH HEOOXOIMMO O3HAKOMMUTBLCS 3apaHee, a TakKe B PELICHUH CUTYalllOHHBIX
3a/1a4 ¥ TECTOBBIX 3aJIaHUM.

CamocrosarenbHass paboTa CTyAeHTOB 1o jaucuuiviiHe «WHCTpyMeHTalbHbIEe MeTObI
IKOHOMHUYECKOI0 AaHAJIU32» COCTOMT B OoJiee TIIATEIBHOM HW3YYCHHH MPEIOKEHHOTO
IIpenojaBaTesieM TEOPETUYECKOro MaTepuaia, JaHHOTO Ha JIEKLIMAX Ha OCHOBE BbBUIOKEHHBIX B
cucteme Moodle npe3enTtanuii, KOHCIIEKTa JCKIUI U JONOJTHUTEIBHBIX HCTOYHUKOB, YKa3aHHbBIX B
CHHUCKE JuTepaTypbl. J[is mMpoBepkM KadecTBa HU3ydeHUS MarTepHala K OTAEIbHBIM TEeMaM
MIPEelyCMOTPEHBI TECTOBBIE 33AaHUS ISl CAMOTIPOBEPKH.

4. bonbplioe BHUMaHUE [OJDKHO OBITH YJENEHO BBINOJHEHUIO JOoMallHed paboTel. B
KauecTBe 3aJaHUil i1 CaMOCTOSATEIbHOW paboThl JoMa CTYIAEHTaM MpeJiaratoTcsl 3ajaadu,
aHAJIOTMYHBIE pa300paHHBIM Ha JIEKIHAX U MPAKTUUYECKUX 3aHIATHUSIX UM HEMHOTO OoJiee CIOXKHbBIE,
KOTOpBIE SBJIAIOTCS Pe3yJbTaTOM 00bEIUHEHHS HECKOIBKUX 0a30BbIX 3ajau.

3amauu A0 CaMOCTOSITETIBHOTO perieHus] GOopMyTUPYIOTCS Ha JIEKUUAX U MPaKTHYECKHX
3aHATUSIX. B KauecTBe HUX JOMa CTyJeHTaM MpeJJlararoTcs 3ajaun, aHaJOrH4HbIe pa300paHHbIM Ha
MPaKTUYECKUX 3aHATUAX. BrOCIenCTBUN pellieHre 3TUX 3a7a4 PH HAIUYUU BOIIPOCOB CO CTOPOHBI
CTYJIEHTOB pa3OupaeTcsl Ha MOCICIYIOIINX 3aHATHAX H/WIH 00CY)KIAETCs B UaTe

5. IlpenogaBaTenb OLEHWBACT WHAWBUIYaTbHO PAOOTy KaXKJIOTO CTYACHTa HAa OCHOBAHUU
MIPOBEACHHBIX OIPOCOB, PELIECHUS 3a/1a4 U IPOMEKYTOUYHBIX KOHTPOJIbHBIX MEPOITPUATHH.

Jlis mpoBEepKM M KOHTPOJIS YCBOGHHSI TEOPETHYECKOr0 MaTepuaia U MPUOOpPETEHHBIX
MPaKTUYECKUX HABBIKOB B T€UEHHE OOyUEHHUS MPOBOAATCS MEPOIPUSTHUSI TEKyILleH aTTecTaluu B
BHUJIE YCTHOTO OINpOca M KOHTPOJBHBIX paboT. Takxke NpoBOAATCS KOHCYIbTaUUU (TIpH
HEOOXOOUMOCTH) MO paz0opy 3aJaHuid Uil CaMOCTOSITEIBHOM pabOThl, KOTOPbHIE BBI3BAIH
3aTpyJAHEHHUS.

6. B xoHI1IE Kypca CTYACHTBI CAAIOT 3a4eT. BOIpoCk! K 3a4eTy MpeACTABIECHBI B IPOIPAMME.
Ha camocrosiTenpHyt0 NOATOTOBKY K 3a4€Ty BBIJIEHAETCS 3 THS



