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[lepeyeHb BONPOCOB AJIf1 TEKYLLEro KOHTPOJIA

1. OnnoMepHOE HOpManbHOE pacnpeaeneHue, pacupenenenus Creronenta u CHenexkopa-Puiepa,
HX OCHOBHBIE CBOMCTBA.

2. Craructuyeckoe oOlLeHHBaHMEe. TodeuHple OIEHKHA. JIMHEWHOCTh, HECMEIIEHHOCTD,
3P PEKTHBHOCTD M COCTOSITEIBHOCTD OIIEHOK. [IpHHIINTT MaKCHMaIBHOTO MPABJIOTIO 00N

3. CratucTuveckue BBIBOJBI M IPOBEpPKa CTATUCTHUYECKUX rumote3. Ommbku 1-ro u 2-ro pona.
VYpoBeHb J0BepuUs U POBEPKa 3HAUUMOCTU. IHTepBaIbHbIE OLIEHKU, JOBEPUTENIbHbBIN HHTEPBAL.

4. Pa3noxeHue cyMMbl KBaJpaToB OTKJIOHEHHH. /lucnepcuonnsiii aHanu3. CTeNeHb COOTBETCTBUS
JMHAH PETPECCHH UMEIOIIUMCS TaHHBIM. KoauuueHT neTepMuHaum 1 ero CBOMCTBA.

5. Knaccuueckas nuHeiHas perpeccust Juist ciaydast OJHOW 0ObsACHSIOLIEH TepeMeHHOM.

6. [Ipenmomnoxenne 0 HOPMAIHLHOM PACHpPEICTICHUN CIIy4aifHOW OMMOKM B pamMKaxX KIacCHYeCKOH
JINHEMTHOM PErPECCUU U €O CIICICTBUS.

7. MeTto0510THsl SKOHOMETPUUECKOTO MCCIIEIOBAHUS Ha MIPUMEPE TUHEHHOM perpeccuu i cirydast
OJIHOU OOBsICHSIONIEH TepeMeHHONW. OCOOCHHOCTH TMPEJCTaBICHUS PE3YJIbTATOB PETPECCHOHHOTO
aHaJM3a B OJJHOM M3 OCHOBHBIX IIPOrpaMMHBIX MakeToB (Hampumep, B Excel).

8. OcobOeHHOCTH perpeccuu, MPOXOJMIIeH dYepe3 Hadaso KoopawHat (0e3 CBOOOIHOTO YIICHA).
Bnusinue n3amenenus maciraba u3MepeHus NepeMeHHbIX Ha KO3 (UIIMEHThI pEerpeccui.

9. [MpuHIIMT MakcHUMaIbHOTO TIpaBaononoous. CpaBHenue oneHok MHK n MeToa MakcumaibHOTO
MPaBA0IO0A00Us TPU HOPMAJIBLHOM pacIpeieieHHH OIIMO0K B KIIaCCHUYECKOM IMHEITHON perpeccuu.
0. MHoOXecTBeHHas JIMHEHHas perpeccust. MarpuyHas 3amuch KOHOMETPHYECKOHW MOAETH |
oneHok MHK. KoaddunmeHT MHOKECTBEHHOM OeTEpMHUHAIIMN, CKOPPEKTUPOBAHHBIM Ha YHCIIO
CcTeleHer cBOOOIbI.

11. MHoromMepHo€e HOpMaJIbHOE paclpeiesieHUe U €ro INIOTHOCTh paclpeaeIeHHs.

12. IIpoBepka 3HAYUMOCTH KOA(DOUIIMEHTOB U aJIeKBATHOCTH MOJICTTH B MHOKECTBEHHOM JIMHEHHOM
perpeccum.



13. ®ukrusHble (dUuMMy) mepeMeHHbIE B MHOXKECTBEHHOW JIMHEHHOU perpeccun. [IpoBepka
CTPYKTYPHBIX U3MEHCHUH U CPAaBHEHUE JIBYX PErPECCHIA C MOMOIIBI0 (PUKTUBHBIX TIEPEMEHHBIX.

15. TlIpoBepka o01eit JIMHEHHOH TUIMOTE3bI 0 KOAPPUIIMEHTAX MHOKECTBEHHOH JINHEHHOM
perpeccun. Perpeccust ¢ orpaHU4EeHUSIMH Ha TTapaMeTPBI.

16. TTonsiTue 00 aBTOKOPPEISIMU OCTATKOB. DKOHOMUUYECKHE IIPHYUHBI aBTOKOPPEIISILIUK OCTATKOB.

17. PerpeccruoHHble AMHAMUYECKUE MOJIEIIH.
18. I'eTepocKeTaCTHYHOCTh M SKOHOMHYECKUE TPHYUHBI €€ HATUIHS.

19. B3BemeHHbII METOT HAMMEHBIINX KBAAPaToB. Beioop "Hammyumeir" moaenn. Ommbka
cnienuukauy Moaed. [Ipomyienibie 1 U3NHITHIE TTepeMEHHEIE.

20. MynbTHUKOJUIMHEAPHOCTh JAHHBIE W TIOCIEACTBHSL OTOTO JJIsi OIIGHOK MapaMeTpoB
PErpECCUOHHON MOJIEIIH.

[IpyuMepHBIH IVIaH TBOPYECKHUX 3aJaHUM.

Teopueckoe 3a0aHue 1. [locmpoeHue Kaaccuyeckol nuHeliHol modesnu peepeccuu obvema
8blMnycKa
PO AYKITUH.

Teopueckoe 3a0aHue 2. [locmpoeHue nuHeliHoli Modenu pezpeccuu seauduHsl cbepexceHuli om
00x0008 C 2emepoCcKedacmuYHbIMU OCMAamMKamu.

1. MoaenupoBanue cripoca Ha He(Th
2. MoaenupoBaHue peaioKeHUs Ha HEPTh
3. MogenupoBaHue IIeHbI Ha He(PTh B 3aBUCHMOCTB OT CIPOCa U MPEUI0KECHUS

Teopyeckoe 3a0aHue 3. [locmpoeHue cucmembl PeKypCUBHbIX ypasHeHUli 3KOHoMempu4ecKol
MOOesIU KOHbIOHKMYPbl MUPOBO20 PbIHKA Heghmu.

1. MoaenupoBanue cripoca Ha He(Th

2. MoaenupoBaHue IpeaioKeHUs Ha HePTh

3. MoaenupoBaHue 1IeHbI HA HEPTh B 3aBUCHMOCTD OT CIIPOCA U MPE/IOKECHUS
Teopuyeckoe 3adaHue 4. [locmpoeHue Mooesnu 8pemeHHO20 pAOa.

1. Bb160op CTaTUCTUYECKUX JAHHBIX JIJIS1 TOCTPOCHHUS MOJICIIH ITPOTHO3a BPEMEHHOTO psija
2. BeisiBiIeHUE ¥ MOJICITMPOBAHUE TSHCHIIMH BPEMEHHOTO psijia

3. BeisiBneHue u MoienupoBaHue CE€30HHOCTH BPEMEHHOTO psifia

Teopueckoe 3a0aHue 5. MHoxtecmeeHHas peapeccus

1. OcymectBure aByMs crocobaMu BbIOOp (DAaKTOPHBIX MPHU3HAKOB JJS  TOCTPOEHUS
PErPECCUOHHON MOJENN:



a) Ha OCHOBE BU3YaJIbHOTO aHaJIM3a MaTPUIbl KOA()(OUITMEHTOB TApHON KOPPEISIHH;

0) ¢ TOMOIIBIO MOIIATOBOTO OTOOPA METOIOM HCKITIOUCHUSI.

2. TlocTpoiiTe ypaBHEHHE MHO>KECTBEHHOH perpeccuu B JUHEWHOW (Qopme ¢ BHIOpAHHBIMH
¢daxTopamu. JlaliTe SKOHOMHUYECKYIO HHTEPIIPETAIINIO KO (DHUIIMEHTOB MOICIH PETPECCHH.

[IpyiMepHbIii nepeyeHb BONMPOCOB K 3aYeTy

1. Ha3nauenue skoHOMETpUYECKUX Mojienei. [[puHuuIbI ux cnenudukanuu.

2. Twumbl nepeMeHHBIX B S)KOHOMETPHUYECKIX MOJIETISX.

3. CrpykrypHas u npuBenéHHas GopMbl crienn(PpUKAIUN SKOHOMETPUIECKAX MOJICIIEH, HX

4. B3auUMOCBS3b.

5. DrTarbl NOCTPOEHUS SKOHOMETPUUECKUX MOJIETEH.

6. Crnenuduramnysi MHO)XECTBCHHOH JIMHEHHOW perpeCCUOHHON MOJICITH.

7. OueHka napaMeTpoB MHO>KECTBEHHOM pErpecCMOHHOI MOAETN METOJOM HAaUMEHbBIINX

8. xBagpatoB (MHK).

9. TIpu4MHBI TE€TEPOCKEAACTHIHOCTH CIyYallHOTO BO3MYIIICHHUSI.

10. IlporHo3upoBaHWe SHIOTEHHOW TIEPEMEHHOW B MOJEITH C TETePOCKEAACTHY- HBIM
BO3MYILIEHUEM

11. Cnenudukanus perpecCHOHHON MOJIeNU P HAJIUYUU aBTOKOPPEISALUN CITydailHOTO
BO3MYILIEHUS.

12. TIpruuHBI ¥ TOCTIEICTBUS aBTOKOPPEIISIIAN CITy9aifHOTO BO3MYIICHHUS.

13. O6o06meHHas perpeccuoHHas Moeb. OO0OIICHHBIN METOT HANMEHBIIINX KBAPATOB.

14. MyJIbTHKOJUTHHEAPHOCTh: THUIIBI, IIPUYIMHBI, IIOCICICTBUS, IIPU3HAKH

15. Cnenundukanus u onenuBanne MHK sxoHOMeTpruecknx Mojieneil HeMMHEHHBIX TI0
napameTpam.

16. CtocoObI BKIIFOUECHHS CITydalHBIX BO3MYIIICHUH B CICIU(UKAIINIO HETMHEHHOM 110
rapamMeTpam MOJIEIH.

17. Onenka mojeneit ¢ pacpeesIeHHbIMH JJaTaMU ¢ KOHEUHBIM YHCJIOM JIaroB.

18. Ouenka Mojenel ¢ pacrpeaeIeHHBIMU JIaraMy ¢ OECKOHEYHBIM YHCIIOM JIAarOB: METOJ]
reOMEeTPUUECKON IPOTPECCHH.

19. HecraumonapHbele MOJIeNId BPEMEHHBIX PAJOB: AETEPMHUHHPOBAHHBIE U CTOXACTUYECKHE
TPEH/[Ibl, TECTHl HA HAJIMYKE TPEH/IA.

20. AniuTuBHAsS M MYJBTUIUIMKATHBHAS MOJENU BPEMEHHOro psija: crenuduxaius, oleHKa
MapaMeTpoB TPEH/Ia, BEIUHUCICHHE CE30HHBIX COCTABIISIIOIINX, TPOTHO3UPOBAHNUE.

21. OcobenHocTH (PMHAHCOBBIX BPEMEHHBIX PSIJIOB.

22. Pacyer qoxomHocCTEN.

23. KoaddunueHTsl dKcIiecca 1 aCCUMETPHH.

24. TIpoBepka rUmoTe3bl HOPMaIbHOCTH.

25. T'unoTe3a 3¢ (HEeKTUBHOCTH PHIHKOB.

26. ®opmbI peIHOYHOM 3PPEKTUBHOCTH.

27. Vcnionb30BaHKE PETPECCUOHHOTO aHaIM3a AJIsl MPeACKa3aHus JOXOAHOCTEH U MPOBEPKU
rUNoTe3bl 3PPEKTUBHOCTH PHIHKOB.

28. JluHeiHble MO BPEMEHHBIX PSAAO0B U MPOIETypPhl UX OIEHUBAHUSI.



29. DMIUpUYECKUe pe3yabTaThl TECTUPOBAHUS MOJECTICH.
30. MeTo/1bI OTICHUBAHUS TOYHOCTH ITPOTHO3UPOBAHHSL.

[IpuMepsbl 3aJaHUMA NPOMEKYTOYHOM aTTECTALUU, PYOEKHOT0 U
TEeKyILero KOHTpPoJisl, B3ATbie U3 POoHJa OLleHOYHbIX CPEACTB
JAAQHHOW YYeOHOM AU CLMIIJIMHBI.

KapTa TectoBbix 3agaHuit

OIIK-2. CnocobGeH OCymecTBISATE CcOOp, 0OpabOTKY M CTAaTHCTUYECKUN aHAIN3 JaHHBIX,
HCO6XO)II/IMI)IX JJId pCHICHU A MMOCTABJICHHBIX SKOHOMUWYCCKHX 3aJ1a4d

AuncuunanHa « PMHAHCOBAasA IKOHOMETPUKA»

OnucaHue TecTta

1. Tect cocrout n3 60 3amaHuii, KOTOPBIE MTPOBEPSIOT YPOBEHH OCBOCHHS KOMITETCHIIUH
oOyuaromierocs, U3 KOTOpbIX 45 — OTKPBITOrO TUNA, 15 — 3aKPBITOrO THIIA.

2. 3a TIpaBWIBHBIN OTBET TECTOBOTO 3aJIaHUS OOYyJarOIIniics mojrydaeT 1 yCIIOBHBIN Oa, 3a
HeTpaBWIbHBIN 0TBET — 0 OauIoB.

3. Tect ycnemnmHo mpoiizieH, eciau o0yJaromuiics TpaBuiabHO oTBeTHII Ha /0% TeCTOBBIX
3aJaHUH.

KOMIL/IEeKT TeCTOBBIX 3a/:(armi/i
UHOukamop OI1K-2.1 NMpoeodum cbop, 06pabomKy u aHanu3 OaHHbIX 071A peweHUs 3a0a4 8
ob6snacmu npogheccuoHanbHoli deamenbHocmu

3a,qa}ma OTKPLITOI'O THUIIA

1. 9KOHOMeTpI/IKa — 9TO HayKa, KOTOpasd U3y4acT KOJIUYCCTBCHHBIC U KAYCCTBCHHBIC
OKOHOMHUYCCKUEC B3aUMOCBA3H, U B3aMMO3aBUCHMOCTH, OIIHpaiACh Ha MCTOAbI U MOJCIHU

2. Merton — 3TO MCTOA, KOTOpLIfI MO3BOJIACT pCIIaTh 3aaa4u,
OnHrpasCb HAa MUHUMHU3AIUKO CYMMBbI KBa/IpaTOB OTKJIOHCHMI HCKOTOPBIX (I)YHKI_II/II‘/'I OT HCKOMBIX
NEPEMECHHBIX

3. Moaenu BPEMCHHBIX PAJOB B 3KOHOMETPUKE — 3TO MOIACIU, I TOCTPOCHUA KOTOPBIX
HCIIOJIB3YIOTCHA JaHHBIC, XapaKTCPU3yromue 00BEKT 3a HCCKOJIBKO
MOCJIEAOBATCIIBHBIX IEPUOJ0OB

4, Mogenu B OKOHOMCTPHUKE — 3TO MMPOTrHO3UPOBAHUA 3HA4YCHHUH
ONPCACIICHHBIX IICPEMCHHBIX




5. Llenb SKOHOMETPUKU — Pa3pabOTKa WHCTPYMEHTOB JUISI MOBE/ICHUS
SKOHOMHYECKOTO OOBEKTa B Pa3UYHBIX CUTYaIlUSX U HA MX 0aze pemieHHe MPaKTHICCKUX
3ala4 MO YIPABICHUIO OOBEKTOM, BBIOOPY MOBEICHHS B CIOXKUBIIUXCS SKOHOMHYECKHX
YCIOBHAX

6. 3aBucumMast NEepeMCcHHass B S(KOHOMETPUKE — 3TO HC3aBUCUMBIX ICPEMCHHBIX

7. N3YUCHHUSA 3KOHOMCTPUKH ABJIACTCA MACCOBBIC SKOHOMHUYCCKHUE ITPOUECCChI U
SABJICHUSA

8. CyIecTBYIOT MpeNonpeIeIiCHHbIE, JK30TCHHBIE H TUIIBI TIEPEMEHHBIX B
SKOHOMETpHUKE?



9. Cny4aiiHyr0 BEeIMYHMHY, IPUHUMAIOIIYIO OTJCIbHBIC, H30JIMPOBAHHBIC APYT OT ApYra
3HAQ4YECHMS HA3BIBAIOT

3aJaHuA 3aKpPBITOro TUIA
10. Ha ocnoBanuu HabmoaeHuii 3a 100 ceMbsiMu TIOCTPOCHO ypaBHEHHUE PErpeccud Y =
165,7
+0,35X , roe y — motpebiienue, X — 1oxoa. COOTBETCTBYIOT JIM 3HAKU U 3HAYCHHUS
KO3(DPUITMEHTOB PErpeccur TEOPETUUECKUM MPEICTaBICHUSIM?

A. na;
B. wHer;
C. HHWYero ompeeIeHHOTO CKa3aTh HEIb3sI.

11. [Ipn xakoMm 3HaUYEHUU JMHEHHOTO KOAIPPUIMEHTa KOPPEISLUN CBSI3b MEXKIY
MPU3HAKaAMHUMOYHO CUUTATh TECHOM:

A. -0,975;

B. 0,657;

C. -0111

D. 0,421.

12. Vkaxutq ypaBHEHUE 00paTHON
perpgceml—g—: —

B. i, .l+2x

C. g _ 5 iy

Bech nepeyeHb OIIEHOYHBIX CPENICTB, MPUBOJMMBIX B paboueil mporpamme, IpeaCcTaBiIeH B
(hoH/Ie OLICHOYHBIX CPEJICTB IO TAHHOM TUCIUILINHE.



OOC auCUUIIIMHBI COCTaBIeH B cooTBETCTBUU ¢ Tpeboanusmu OI'OC BO mo nampaBieHUIo
noarotoBku  38.03.01 DOxonomuka (ypoBeHb BBICHIErO OOpa3oBaHHs — OakajaBpuaT)
YTBEP)KJICHHOTO TpHKa3oM MunucrepcTBa oOpasoBanus M Hayku Poccuiickoit denepamuu oT
«12 » aBrycra 2020 r. Ne 954.

CocraBuTensb: K.3.H., 1o1l. kKadenpsl «DuHaHCh 1 kpeaut» Llyposa JI.A.

®OC onobpen Ha 3acenanuu kadeapbl «DUHAHCHI U KPETUT
ITpotokon Ne_9 or« 20 » _mas 2024 rona

DOC on00peH YueOHO-MEeTOAMUECKON KoMHCCcHEN (DaKkylIbTeTa SJKOHOMUKH U YIIPaBJICHUS
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