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CTaTHCTHKH, JKOHOMETPHKH H OLICHKH PHCKOB

Pacnpejenense yacoB JHCHHIUIHHEI 10 CEMeCTPam

Cemectp

(<Kypc>.<Cemectp | 6 (3.2)
Ha Kypee>) Htoro
Henens 16,5
Bun sansThit VI | POA | vII PIIL
Jlekuuu 18 |18 |18 |18
JlaGoparopHsle 18 |18 (18 [18
[MpakTuueckue 18 |18 [18 |18
B Tom 4ucne HHT. 10 |10 (10 |10
(Uroro aya. 54 |54 |54 (54
KonraxtHas pabora |54 (54 |54 |54
Cawm. pabora 54 |54 (54 |54
HMroro 108 (108 (108 |108
OCHOBAHHE

DeznepanbHbIi roCy1apCTBEHHBIH 00pa30BaTeLHELA CTAH/IAPT BRICIIIET0 00Pa30BAHMS 110 HaIIpaBIIEHUIO
noxroroku 38.03.04 "['ocymapcTBeHHOE H MYHHIIMIIATBHOE YIpaBieHue" (ypoBeHs GaKkaappHaTa)
(npuxa3 Munob6prayku Poccuu ot 10.12.2014r. Ne1567)

Pabouas mporpamma cocrasiena

10 npodeccHoHanBpH0-00pa30BaTeNbHON POrpaMMe HallpaRIeHHE
38.03.04 '"T'ocymapcTBEHHOE M MYHHIIMIIANBHOE YIIpaBlIeHHe"
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Busuposanue PILJI 115 HCTIONHEHHS B 04epeaHOM y4eGHOM roay

Otpen o6pa30BaTeNbHBLX POTPAMM H IIIAHAPOBAHHA yuyebHOTO
npouecca Toponosa T.B.

PaGouas mporpaMma IEpeCMOTpEHa,
obcyxnena B omodpeHa A

ucrionHenus B 2019-2020 ygebuoM romy Ha
3acemanud  Kademps

CTaTHCTHKH, 3KOHOMETPHKH U OLIEHKH PHCKOB

3as. kadeapoit 0.3.H., npodeccop Hupopoxkuna JLH.

Tlporpammy cocTasui (1):  K.3.H., doyenm, I'epacumosa H.A.

Busuposanue PIIJI 11151 HCIIONHEHHS B 04epeHOM y4eGHOM roxy

Oten 06pa3oBaTeNBHEIX MPOrPAMM M TUIAHHPOBAHHUA yueGHOTo
npotecca Toponosa T.B.

PaGouas mporpamMMa MepecMoTpeHa, 00Cy k/IeHa i 000peHa Iid
penonHerns B 2020-2021 yueGHOM TOAY Ha 3aceNaHHH Kadenpsl

CTAaTHCTHKH, JKOHOMETPHKH H OLIEeHKH PHCKOB

3ag. kathenpoit 1.3.1., npodeccop Husopoxkuna JLH.

Tporpammy cocTasui (1): k.3.1., doyenm, I 'epacumosa H.A.

Busuposanue PTII st HCNOTHEHHS B 0YepeJHOM y4eOHOM roay

Otzen 06pa3oBaTENBHEIX POrPaMM H TUTAHHPOBaHUS y4eGHOro
npouecca Toponosa T.B.

Pa6oyas mporpaMMa nepecMoTpeHa, obcyxkaeHa i o00pena uis
weronuHeHns B 2021-2022 yueGHoM ToIy Ha 3aceaHHH Kadenpsl

CTaTHCTHKH, JKOHOMETPHKH H OLICHKH PHCKOB

3as. kadenpoii /1.3.H., npodeccop HUBOPOKKHHA JLHA.

ITporpamMMy cOCTaBHI (M): K.3.H., doyenm, I'epacumosa HA.

Busupopanue PILJI 1/isi HCTIONHEHHS B 04epefHOM y4eGHOM roay

Otzen 06pasoBaTeNbHBIX NPOIPAMM H TUIAHUPOBAHMS y4eOHOro
npouecca Toporosa T.B.

PaGouas nporpamMma nepecMoTpera, obcyk/eHa i ono0peHa ams
ucronmHenus B 2022-2023 y4eGHOM rofy Ha 3aceqaHuH Kadelpsl

CTATHCTHKH, IKOHOMETPHKH M OLICHKH PHCKOB

3as. kadenpoii 1.3.H., npoteccop Husopowknna JLH.

Iporpammy cocTasui (): K.3.H., Ooyenm, I'epacumosa HA
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1. HE/ il OCBOEHHA AUCHUATLTHHDI
1.1|Llenu ocBoeHuA IHCUMILIHHEL YCBOCHHE 0GydalonMMKcs 3KOHOMETPHYECKHX METOZIOB  H BEIpaboTKa Y 00y4aromuxcs
HABBIKOB X PHMEHEHHs B AHATH3E, MOJCIHPOBAHUH H NIPOrHO3HPOBAHHUH COLMANBHO-IKOHOMHYECKHX ABIEHUH H
TIPOLIECCOR.
1.2|3anaun; o6yualomuecs T0MKHEI HAYIHTHCS CTPOUTE CTAHNAPTHEIC TEOpETHYECKHE H 3KOHOMETPHUECKHE MOJIENH
HCCHeNyeMBbIX [POLIECCOB, ABICHHH 1 0GBEKTOB, OTHOCALIMXCA K 061acTH MPodecCHOHANBHON NeATENBHOCTH,
aHANU3APOBATh H HHTEPIIPETHPOBATE IONyHEHHBIS Pe3yJIbTaTEI. O6yudaroupecs JOMKHbl HAyYHTECA OCYIICCTBIATE cbop,
anaIu3 u 06paboTKy JaHHBIX, HEOOXONUMBIX JUIA MIOCTPOCHHA 3KOHOMeTpHYecKHX Mojenel. O0yyatoLInecs NOTKHBI
OBNAIETh HHCTPYMEHTaIBHBIMH CPEACTBAMHI 06paBoTky SKOHOMHHEECKHX JaHHBIX, AHATU3OM pe3y IbTaToB pacueToB H
o6OCHOBAHHEM TOTYUYEHHBIX BHIBOLOB. OOyyaroIuiecs A0MKHB HayHHTECA METONAM 3KOHOMETPHYECKOr0 MOJENMPOBaH A
1 MIPOrHO3MPOBAHNS ABJIEHHH H [IPOLECCOB 1 BOIMOKHOCTAM HX peanusaiyy Ha OCHOBE COBPEMEHHOT0 CTATHCTHYECKOTO

IporpaMMHOTO 0GecreyeHu.

2. MECTO JHCLHMILINHBI B CTPYKTYPE OBPA30BATEJILHOH MTPOT'PAMMDBI

Lluxn (pasnen) OOIT: |Bl.B
2.1|TpeGopanus K npeaBapHTelLHON MOAr0TOBKE oby4arouierocs:
2 1.1|Heo6xoaumemvu yenoBHAME Ui YCTIEIIHOT0 0CBOCHHA UCLATUIAHEL ABJIAIOTCA HABBIKH, SHAHUA H YMEHH, MOJTy4YEHHBIS B
pEBy.HLTaTB U3YyHEHHA JUCUMILITHH?

2.1.2|Maremaruxka

2.1.3|2xkoHOMHYECKAsS TEOPHA

2.1.4|CratHcTHKa
2.2| IpcumminAbl H NPAKTHKY, U151 KOTOPBIX 0CBOCHHE IaHHOM AHCLMILTHHBI (MOXYJisT) He0GX0AHMO KK
npeamecTBylomee:

2.2.1|TIpenouiuioMHas NpaKkTHKA

3. TPEGOBAHHA K PE3VJILTATAM OCBOEHUA AACHAILIHEBL

OK-7: CIOCOGHOCTHI0 K CAMOOPTAHHM3ALMH H caM000pa30BaHUIO

3HaTh:
MOJIXO0ABI K MOJICTUPOBAHHIO PA3THIHEIX THIIOB IAHHBIX

ﬁ’men,:
IOHpEILGJISTB KOHe4HbIE L[e/M MOJIeTHPOBAHUA 1 Habop y4acTBYIONIMX B MOJICJIH (dakTopos

Bianets:
lOCHOBHHMH TNIPHKJTA/IHEIMH IKOHOMETPHIECKHMH MeTO[aMH aHajlh3a JaHHBIX

OIIK-6: cnocoGHOCTBI0 PelIaTh CTAHAAPTHLIE 32124 H npogeccHOHATBLHOH AesiTeIbHOCTH HA 0CHOBE nHpopMaHOHHOA
1 6ubanorpaduuecKkoii KyIbTyphl ¢ NPAMEHEHHEM HH(OPMALHOHHO-KOMMYHHKAIHOHHLIX TeXHOJOTHH H ¢ y4eTOM OCHOBHBIX
TpeGosanuil MH(OPMALHOHHOK Ge30MacHOCTH

3HaThb:
IBO3M0)KHOCTH COBPEMEHHBIX HH(OPMaLHOHHBIX TexXHOJOTHH B 00/1acTH SKOHOMETPHKH

WMGTb:

OmnpeensaTh KOHEUHbIE LeH MOJIENMPOBAHHI 1 HAGOp YYACTBYIOLIMX B MOJENH (haKTOPOB 1 cobupath HeoOXOaUMYIO
CTATHCTHYECKYHO HH(OPMALINIO

Bianersb:
|Me’I‘OJIaMH cbopa W aHagM3a HEOOXOMMO CTaTUCTHYECKOH HHPOPMALIHH

TIK-26: BiajeHreM HABBIKAMH cGopa, 06paboTKH uHOOPMALMH H ydacTus B HHpOpMATH3AIHA JeATeILHOCTH
COOTBETCTRYIOLIHX OPraHOB BIACTH H opraHH3anmii

3HaTh:

OCHOBHBIE METO/BI COOpa JAHHEIX, METOME! HATH3A JAHHBIX MPH PEIICHHH npodecCHOHATBHBIX 3a/[a4, OCHOBHEIC ACTIEKTE
MHTEPMpETALMH COOPAHHBIX NAHHBIX,MECTOIBI OLEHKH JAHHBIX, HCTIONB3YEMBIX B MPOLIECCe HHOPMATH3ALMH JeATENLHOCTH OpraHoB
BIIACTH U OPTAHH3AIMH

YMeTn:

MPUMEHATh OCHORHEIE METO/IBI cGopa naHHBIX, IPHMEHATE OCHOBHBIE TOXOJIBI K aHAM3Y [NAHHBIX MPH PEILCHHH
npodecCHOHANBHEIX 3a/1a1, CHCTEMATH3HPOBATR coBpaHHbie JAHHBIE, IPUMEHATE METO/IBI OLIGHKH JAHHBIX, HCIIONIB3YEMBIX B
npotecce HHPOPMATH3ALMH NEATEIBHOCTH OPraHoB BJIACTH M OpraHu3alui

Bnanern:
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OCHOBHBIMH METOAMH c60pa OAaHHBIX, OCHOBHBIMH noaxon;
METO[aMH cHcTeMaTH3allii CO6p3HH.BTX patcl
neATeNnbHOCTH OpraHoB BJIACTH H OPFEHHBBHHIL:!

HHBIX, METOZaMH OLL

AMH K aHAIH3Y JaHHEIX IPH PEICHHH npodeccHOHABHBIX 3a/1a1,
CHKH TAHHBIX, HCIIONB3YEMBIX B MPOLECCe HH(pOpMATH3AIMH

4. CTPYKTYPA B COJAEPKAHHE JIHACHATNIHHB] (MOLYJIH)

Kon HanmeHoBanue pasienos i Tem /Ban | CemecTp /] dacos | Komneren- | Jiutepatypa | HuTpe Ipumeuanue
| 3AHATHA jaHdaTHA/ Kvpe HH _DAKT.
Paznen 1 «PerpeccHOHHbIA aHAJIH3Y

1.1 Tema «TIpeMeT ¥ 387344 Kypcan. 6 2 OK-7 OIIK-| JI1.1J711.2 0
OnpefiencHue SKOHOMETPUKH. 6 TIK-26 137114
DKOHOMETPHKA H 9KOHOMUHECKasd TeOpHiL. JI1.5 J12.3
DKOHOMETPHKA W CTATHCTHKA. 2.6 J12.7
DKOHOMETPHKA H SKOHOMHKO- JI3.1713.2
MaTeMaTHYeCKHE METObI. JI3.3713.4
O6nacTH MPUMEHEHHA SKOHOMETPHICCKHX JI3.5 J13.6
Mozenei. 26037
MeToA0I0rHYECKHE BOTIPOCEL IOCTPOCHHA
JKOHOMETPHUECKHX MOfienel: 0630p
HCIOJIB3YEMBIX METOIOB.

[Tex/

1.2 Tema «TIpeaMeT 1 3aa4H Kypcan». 6 2 OK-7 OIIK- | JI1.1JI1.2 0
OnpeneneHue 3KOHOMETPHKH. 6 ITK-26 J1.3711.4
DKOHOMETPHKA ¥ IKOHOMUYECKAd TCOPHA. JI1.5J12.1
DKOHOMETPHKA ¥ CTATHCTHKA. J12.3 J12.5
DKOHOMETPHKA H IKOHOMHKO- J12.7 J13.1
MaTeMaTHUYECKHE METOMBL. JI3.2J13.6
O6macTH NPEMEHEHH!S S3KOHOMETPHYECKHX 2354
MOJIENEH.

MeTOA0OTHUECKHE BOTIPOCHI TTOCTPOSHH
3KOHOMETPHUUECKHX Mozieneil: 0030p
wcronbs3yemsix meronos. /IIp/

1.3 Tema «IIpenMeT H 3a7ia4H Kypcan. 6 2 OK-7 OTIK- | JI1.1J11.2 0
OnpeeneHue 3KOHOMETPHKH. 6 TIK-26 J1.3 1.4
DKOHOMETPHKA W SKOHOMHYECKAA TEOPHA. JI1.5712.2
DKOHOMETPHKA M CTATHCTHKA. JI2.3 712.6
JKOHOMETPHKA H 3KOHOMHKO- JI2.7713.5
MaTeMaTHUECKHE METOBL. 23243536
O611acTH IPHMEHEHNA 3KOHOMETPHYECKHUX
MOJIEeH.

MeToaonorHuecKHe BOMPOCE! MOCTPOSHHA
SKOHOMETPHUYECKHX MOJIeNek: 0630p
HCTIONB3yeMbIx MeTooB. /Cp/

1.4 Tewma "[peaMeT U 3a7a4H 6 2 OK-7 OTIK-| JI1.1J11.2 2
kypca".CTaTUCTHIECKHE B 6 TIK-26 JI1.3 1.4
3KOHOMETPHUUECKHE NaKeThl NPHKIaNHRIX JI1.5J12.2
pOTpamMM. JI2.5 n2.7
Wcnonesosanne MS Excel s nenei JI3.3 7134
KOppe/ALMOHHO-Per peCCHOHHOTO 35
aHaNK3a. 3HAKOMCTBO C MOIYIEM
«AHAH3 TaHHBIX?.

BBeneHue B HCIOIL30BaHHE
IKOHOMETPUYECKOr0 MaKeTa EVIEWS.
PaBoTa ¢ MaKeTOM: 3aITyCK porpamMMel,
KoMaH/Has cTpoka, pabouas 06macTs,
cosnanue padoyero Qaina, BPEMEHHBIX
IIEPHONIOB, UMIIOPT HAHIIOB M3 Excel,
coxpanenue daiinos. CosnaHue
HCXoHHOTO (haiina ¢ JaHHBIMH B CPEIE
Excel. UIMmopT JaHHEIX B Eviews.
HaxoxaeHue onHcaTenbHbIX CTaTHCTHK
Mo KKIoH W3 nepeMeHHbIX U
MHTEpIPeTalys [0JyHEeHHBIX
pesynsTaros. /Jad/
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1.5

Tema «IlapHast KOpPENALNA H PErPECCHD).
IMousTHe 0 PYHKIHOHATBHOMH,
CTATUCTHUECKOH H KOPPEMALHOHHOH CBA3AX.
OcHOBHbIE 331a4H MPHKIIAAHOr0
KOpPENALHMOHHO-PErPECCHOHHOTO AHATH3A.
OleHKa CTEIEHH TECHOTHI CBA3H MEXIY
KONMYECTBEHHEIMH NIEPeMEHHBIMH.
JIpueiinbie K03 UUHMEHT KOBapHaLlH,
muHeiHEBIH Ko3QgHIHMEHT KOppenaini
[upcona. KosdduupueHT AeTepMUHALTH.
Mx uuTepnperauus. [[poBepka 3Ha4HMOCTH
k03 duIHeHTa KOpPenAnnH.

Mojieitb apHO# JIMHSHHOH PEeTPECCHH.
YpaBHeHHe NapHoi TNHHEHHOH perpeccHH,
HHTEPIPETALHs OLEHOK NapaMeTpoB
Mojesu. MeToI HaHMEHBLIHX KBapaToB H
YCTOBHS €70 NPUMEHEHHS JULT OLCHOK
mapaMeTpoB MOJEIH napHoit MMHeHHON
perpeccun. [IpoBepka 3HAYHMOCTH
ypaBHEHHA PErPECCHH B LENOM: F-
kpuTepuit @uiepa. [Tposepka 3HATUMOCTH
OIIEHOK MapaMETPOB MOIIENH Perpeccu: t -
kpuTepuii CTBIONEHTA. Pacuer rpaHur
NOBEPHTENBHBIX HHTEPBA/IOB NAapaMETPOB
MoenH perpeccyH. [1porio3 no ypasHCHHIO
perpeccun. /Jlex/

OK-7 OIK-
6 TIK-26

J1.1J11.2
J1.3J114
JI15 2.3
J12.6 12.7
JI3.2 J13.5
26 37

1.6

Tema «[lapHast KOpPEIANAS ¥ PErpeccHsy.
OleHKa CTENEHH TECHOTHI CBA3H MEXKIY
KOJTHYECTBEHHBIMH [IepeMEeHHEIME, PacueT
k03 GUIHEHTOB KOBAPHALMH, KOPPEIALHH
IInpcona, AeTepMuHaLn. Mx
uHTepnperanys. [Iposepka 3HAHMOCTH
ko3 HLEEHTa KOPpeTAlHH.

OueHKa NapaMeTpoB MOJENTH NapHOH
nuHeltHo# perpecchi. FIx HHTEprpeTals.
[IpoBepKa 3HAYHMOCTH YPaBHEHH:
perpeccuy B UenoM: F-kpurtepui Puiepa.
TpoBepKa 3HAYUMOCTH OLIEHOK N1apaMETPOB
MOIENH perpeccuy: t - KpUTEpHi
CreronenTa. PacueT rpaHyl| I0BEPHTENBHBIX
HHTEPBANOB NapamMeTPOB MOACIH
perpeccuu. IIpOrHo3 MO YPaBHEHUIO
perpeccun. /TIp/

OK-7 OIIK-
6 TIK-26

JI.1J11.2
J1.3J711.4
JIL5 2.3
JI2.5 2.7
J3.1J13.2
J13.6
3354

 Bor)

Tema «[lapHas KOPpENALHA H PETPECCH?.
MS Excel u EVIEWS juid OLEHKH
napaMeTpoB MOJEIH napHoit THHEHHOH
peTpecCHH.

Pacuet ko3 QHLUHEHTOB KOPPENALMH H
AETePMMHALHH.

PacueT cTAHAAPTHOI OMHOKH YPaBHEHH
pETPECCHH.

Tposepka CTATHCTUYECKOH 3HAUNMOCTH
ko3(duLHenTa KOpPeALIH, OLEHOK
IapaMeTpOB MOMIEA H MOJIE/H PErpecciy B
LIe7IOM ¢ TIoMOIIBEO t - kpuTepHs CThIONIEHTa
u F - kputepua duiepa.

TlocTpoeHue | aHaMu3 rpaduka OCTATKOB.
/T1ab/

OK-7 OIIK-
6 TIK-26

JI1.1J11.2
J1.37114
JI1.5712.2
2.5 12.7
1337134
35327
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1.8

Tema «TlapHas KOPPESALHsA H PErpeccHa.
OnpeneneHue HANpPaBIeHHA U CTCIICHH
TECHOTHI CBSA3H MEXKIY KOJNHIeCTBEHHBIMU
nepeMenHbIMH. KoadduuueHT
KoBapHalii. TToxa3saTend KOppensLHi:
nUHeHHBH K03QOHIMEHT KOPPENALHH,
WHIEKC KOPPEIIHH, TEOPETHUECKOE
KOpPEJTALIOHHOE OTHOLIEHHE.
TpuMeHeHHEe METOAA HAHMEHBIIIHX
KBaJpaTOB JUTs OLEHKH [1apaMeTpoB MOAEIH
TapHOit THHEHHOH perpeccHH.

Pacuet k03{(HHLHEHTOB KOPPENsLHH H
JeTepMHHALIHH.

[TapHas nUHEHHas perpeccHi.
MHTeprpeTaiya OLEHOK NapaMeTpoB
MOZENH MTapHO# NTMHEHHON perpeccu.
PacueT cTaHAapTHOH OIIHOKH ypaBHEHHS
perpeccu.

TIpoBepka CTATMCTHYECKOH 3HAYUMOCTH
K03(dHIAEHTa KOPPEIAIHH, OLEHOK
TapaMeTpPOB MOJENH H MOJIETTH PErPecCcHH B
HEnoM ¢ TIOMOLIEH0 t - KpuTepua CThIONEHTA
u F - kputepus Oumiepa.

TMapHas KOppe/Alns 1 Perpeccud B MS
Excel u Eviews. /Cp/

10

OK-7 OIIK-
6 TIK-26

J1.111.2
JI1.3J11.4
JIL5 2.2
J12.3 J12.6
J12.7 J13.5
JI3.6
D334 3536

1.9

Tema «MHOKeCTBEHHAA KOPPeNALHd H
perpeccus».

[ToHATHE O MHOKECTBEHHOH PErpecCHH.
Knaccuueckas nuHeiiHas MOJETb
MHOKecTBeHHo perpeccus (KJIMMP).
OlleHKa napaMeTpoB MOJIEITH
MHOKECTBEHHOM THHEHHOH perpecchy ¢
[OMOILBI0 METOA HANMEHBIIMX KBaPATOB.
CraHAapTH30BaHHble KOI)QHIHEHTEL
perpeccuH, ux uHTepnpeTais. [lapHeie 1
yacTHEIE K03 (HLHEHTE KOPPETALKH.
MHokecTBEHHBIH Ko dHIHEHT
KOpPeNaLKMH 1 MHOKECTBEHHBIH
K03(pGHUIHEHT AeTEPMHHAIIHH.

OLeHKa Ka4ecTBa MOJIEM MHOKECTBEHHOH
perpeccuu: F — kpurepuii @umepa, t -
kputepuii CThIOZIEHTA.
MyJIBTHKOJUIMHEAPHOCTE: TIPHYHHE! H
nocnencTBUA. MeTozbl 00HapYKeHUA U
YCTpaHEHHA MYJIETHKOUTHHEAPHOCTH.
Tlex/

OK-7 OIIK-
6 TIK-26

J1.1J11.2

J1.311.4

J1.5712.3

2.6 J12.7

3.2 J13.5
26
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1.10  |Tema «MuoO}ecTBeHHas KOppeILH H 2 OK-7 OIIK- | JI1.1JI1.2
perpeccHay. 6 TIK-26 J1.3711.4
PacueT ¥ HHTEpPIIPETAlHA MapHBIX H J1.5712.3
gacTHBIX K03 HIMEHTOB KOPPENALIHH. JI2.5 2.7
OueHka napaMeTpoB MOAENH JI3.1J13.2
MHOKECTBEHHOM JTHHEHHOH perpeccut ¢ JI3.6
MOMOIBE0 METO1a HAMMEHBIIINX KBaJpaToB. 233437
Hx unrepnperaus.

PacueT cTaHIapTH30BAHHBIX
k03bGHUIHEHTOR PErPECCHH, HX
HHTeprpeTalis. PacueT ¥ HHTepnpeTanusi
MHOKECTBEHHBIX K03(DHIHMEHTOB
KOppensLuH 1 AeTepMuHaruy. OLeHKa
KAYeCTRa MOJIE/H MHOKECTBEHHOH
perpeccun: F — kputepuii @umepa, t -
kputepuii CThIOIEHTA.

Metozel 00HapyKEHUS U YCTPAHEHHS
My/IbTHKOTMHEeapHOCTH. Pacuer daktopa
vrdnauy papuaiuy. /I1p/

1.11 Tema «MHOKecTBEHHas KOppeniund U 4 OK-7 OIK-| JI1.1J11.2
perpeccH». 6 TIK-26 137114
MS Excel u EVIEWS 14 oLleHKH J1.5J12.2
1apaMeTpoB MOJIETH MHOKECTBEHHOH JI2.5 12.7
THHEIHOH perpeccHy. JI3.313.4
PacueT KOppe/ALHOHHOM MaTPHLB! 11 3597
BCEX MePEMEHHBIX, BIUTIOYEHHBIX B MOJIENE.

MHo#ecTBeHHEIH KOQDUIHEHT
KOPPENSLHH H MHOKECTBEHHBIH
ko3(duupesT feTepMuHaluu. OLeHKa
3HAYMMOCTH T0KazaTeNed KoppeiLUH.
OleHK2 KA4ECTBA MOIEITH MHOYKECTBEHHOH
perpeccun: F — kputepuii Guurepa, t -
kputepuit CThIOIEHTA.

MeToapl O0HAPYAKEHHA H YCTPAHEHHA
MyJIBETHKOJUIHHEApHOCTH. Pacuer dakTopa
un¢nauEy Bapuaryy. /J1ad/

1.12  |Tema «MHOKECTBCHHAS KOPPENALH 1 10 |OK-7OIK-| J1.1J1.2
perpeccHs». 6 TIK-26 J1.3711.4
[ToHATHE O MHOKECTBEHHOM perpeccHH. J1.5 722
Knaccuyeckas JIMHelHas MOJeNb J12.3 N12.6
MHoskecTBeHHoi perpeccun (KIIMMP). JI2.7 713.5
OleHKa MapaMeTpoB MOJENH JI13.6
MHOKECTBEHHOM JTHHEeHHOH perpeccHt ¢ 23343536

MOMOLIBI0 METO/1A HAUMEHBIIHX KBAIPATOB.
CTaHnapTH30BaHHbIE KO3QQULUHEHTE!
perpeccuy, ux uHTeprperawys. Ilapusie 1
yacTHbIE KO3(QHUIHEHTH KOPpEeIALHH.
MHo¥ecTBeHHEIH ko3 QHIHeHT
KOpPENALMH H MHOeCTBeHHBIH

K03 QHULIHENT AeTEPMHHALIMH.

OueHKa KauecTBa MOJENH MHOKECTBEHHOH
perpeccuu: F — kputepuid Guuiepa, t -
kpuTepuit CTerOEHTA.
MyJIETHKOLTMHEAPHOCTE: IIPHYHHBL U
TOCIeACTBHA. MeToIsl 00HApY KEHHI H
YCTpPaHeHHs MYJILTHKOITHHEAPHOCTH.

MS Excel u EVIEWS f1s1 OLIeHKH
NapaMeTpoB MOJENH MHOKECTBEHHOH
nuHelinoii perpeccuu. /Cp/
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1.13

Tema "MHoKeCTBeHHAs KOPPEIALHA 1
perpeccus” (MPOLOLKEHHE).
DKOHOMETpPUYECKHE MOIEH: ofmas
XapaKkTepHCTHKA, PA3THYHI
CTATHCTHYECKOTrO H SKOHOMETPHYECKOTO
MOJX0/A K MOJETHPOBAHHIO,
CrenuduKaLuys epeMeHHBIX B ypaBHEHHAX
perpeccui. OmmOKH crienuduKaHy.

IeTepockeIaCTHYHOCTb: MPHYHHBI H
nocaencTsud. Metoasl 0GHApYKeHUA 1
yCTpaHeHus reTepocKeacTHIHOCTH. TeeT
lonndenna-Ksannra, Tect Yanta.
ABTOKOPpEALHA: MPHUHHBI H
nocnencteug. Kpurepuii lapouHa-
YotcoHa.

OuUKTHBHBIE TepeMeHHEIe: 00ImMii ciyuai.
MHoxeCTREHHEIE COBOKYITHOCTH
dUKTHRHEIX IepeMEHHBIX. DUKTHBHBIE
nepeMeHHbIe 1 K03 (QHIIMEHTOB HAKIOHA,
Tect Yoy. /Jlex/

OK-7 OIK-
6 IIK-26

J1.1J11.2

JI1.3 J11.4

JI1.5J12.3

JI2.6 J12.7

JI3.2J13.5
36

1.14

Tema "MHOKecTBEHHAA KOppeniuus U
perpeccua”.Cnenu@uKaLis NepeMeHHbIX B
ypasHeHHsX perpeccHi. Omubku
crienupUKALHH.

[eTepocKeNacTHYIHOCTE: NPUMHMHEL H
rocieacTBUs. MeTop! 0OHApYKEHHA H
yCTpaHEeHHs reTepoCKeNacTHYHOCTH. Pacuer
M MHTEPIIPETalns TECTOB HA
reTepockenacTiaHocTh: [onadenna-
Kmanpra, Yatita.

Crenuduka 06001meHHOH JTHHEHHOH
MOJIENTH MHOKECTBEHHOH PETPECCHH U
0606LIEHHOTO METO/Ia HAWMEHBLIHX
KBaJ|paToB.

ABTOKOppENALHA: MPUUHHBI H
nocneAcTBHs. MeToapl 00HAPYKEHHA 1
yCTpaHeHHs reTepocKeIacTHIHoCTH. Pacuer
W MHTEpNpeTalys kpurepus Japbuna-
YotcoHa.

Ouenka Mozieneii ¢ QHKTHBHEIME
obBacHAIOMEMHE TiepemMeHHbME. TecT Hoy.
Mp/

OK-7 OIIK-
6 TIK-26

JI1.1J11.2
JI1.3711.4
JI1.5 123
JI2.5 J12.7
J3.1J13.2
JI13.6
3332437

1.15

"MHoO¥ecTBeHHas KOppensilna 1
perpeccus”. Cneuu(rKkauus MEPEMEHHBIX
B ypaBHEHHH perpeccHu.OmHbKH
cneludHKaliy. BoisBIeHHe
MYJIGTHKOJUIHHEAPHOCTH H
rerepockesacTuaHocTH B MMP.
[TocTpoeHHe BCIIOMOraTebHEIX
perpeccHOHHBIX ypaBHeHHH. TecT Ha
BEISBNIEHHE MYTETHKOUTHHEAPHOCTH H
reTepockenacTuuHoctd B MMP: TecT
Vaiita, VIF -daxtop u ap. /J1ad/

OK-7 OITK-
6 T1K-26

Ji1.1 1.2
J1.3J11.4
J1.5 2.2
J2.5 712.7
3.3 J13.4
25:97
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1.16  |Tema "MHuosecTBeHHAA KOpPEnilka 1 10 |OK-7 OIK-| J1.1JI1.2
perpeccus’. 6 TIK-26 JI1.3 7114
DKOHOMETpHUECKHE MOJIENH: obuasn J1.5712.2
XapakTepHCTHKa, pasiuiui J2.3712.6
CTATHCTHYECKOTO W YKOHOMETPHIECKOTO J12.7713.5
MOIXOIA K MOJETHPOBAHHIO. JI3.6
CrieuduKaiis EPeMEHHBIX B yPaBHEHHAX 33 24 3526
perpeccuy. OmmubKy cnendHKaLHH.

MozenupoBaHHe: BIHAHHE OTCYTCTBUA
nepeMeHHOH, KOTopas J0JKH OBITH
BK/TIOUEHA; BIMAHKE BKIIIOYEHHS B MOACIE
nepeMeHHOH, KOTopas He J0TDKHA OBITH
BKJTIOYEHA. 3aMeIlatoIHe NepeMEHHEIC.
[eTepoCKefaCTHYHOCTE: IIPHIHHEL H
nociencteyd. MeTozpl 0GHAPYIKEHHS X
yCTpaHEHHs TeTePOCKENACTHIHOCTH. TecT
Tonmoennga-KsaHara, TeCT VaiiTa.
O6o6ieHHas THHeiiHas MOnelb
MHOKECTBEHHOH perpeccii. OG0OILICHHBIH
MEeTo[ HaHMEHBIIHX KBaapaToB.
ABTOKOppPENALKA: PUYAHBL H TIOCIEACTBHA.
MeTomp! 00HapyKeHHA B yCTPAHCHHUA
rerepocxenacrmHocm.Kpmepuﬁ
JapGuna-YoTCOHA.

OUKTHBHbIE TIEPEMEHHBIE: 00IIHH crryua.
MHoKecTBEHHbIE COBOKYNTHOCTH
(DHKTHBHBIX MEPEMEHHBIX. OUKTHBHEIE
nepeMeHHBIe 114 KO3 QUUMEHTOB HAKIOHA.
Tect Yoy.

Wenonszopanie MS Excel u EViews i
creludHUKaluy ypaBHEHHA PErpecchH. /Cp/
Pazpen 2 «MopgenH BpeMEHHBIX psI0B»

2.1 Tema «BpeMeHHbIE PA/Ibl B 2 OK-7 OIIK- | JI1.1J11.2
3KOHOMETPHYECKHX UCCIIEOBAHHAX. 6 TIK-26 3.4
Crenudiuka BPEMEHHBIX PAZIOB KaK JI1.5 7123
HCTOYHMKA JAHHEIX B 9KOHOMETPHUECKOM JI2.4 712.6
MOIENHPOBAHHH. JI2.7J13.2
OCHOBHBIE MOJIETTH BpEMEHHBIX PALOB. [Tlex/ JI3.5

7

2.2 Tema «BpeMeHHBIC PALIEL B 2 OK-7 OIIK-| JI1.1J11.2
3KOHOMETPHUECKHMX HCCIEA0BAHHAXY. 6 [TK-26 Ji1.3 7114
Crneunduka BpeMEHHBIX PALOB KaK JI1.5 J12.3
HCTOUYHHMKA JAHHEIX B 9KOHOMETPHUECKOM J12.5 2.7
MOJEHPOBAHHH. J3.1J13.2
PacueT OCHOBHBIX II0Ka3aTeNeH BpEMEHHBIX J13.6
PAIOB. 2324
OCHOBHEBIE MOJIESTH BPEMEHHBIX PANOB. Tip/

2.3 Tema «BpeMeHHBIE PAJIEL B 2 OK-7 OTIK- | JI1.1JI1.2
3KOHOMETPHUIECKUX HCCIENOBAHMAXY. 6 MK-26 JN1.371.4
MS Excel 1 EVIEWS B MOfieIHpOBaHHH J1.5J12.2
BPEMEHHBIX PAJOE. JI2.5 2.7
OCHOBHBIE TIOKA3aTeH BPeMEHHBIX PALOB. JI3.3713.4
BLIAB/ICHHE ABTOKOPPENILMH: KPHTEPHH 2537

JlapGuna-Y 0TCOHA; TECT Bpeyia- Foadpu.
/J1a6/
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24 Tema «BpeMeHHEIE PATIBI B OK-7 OTIK-| JI1.1J11.2
9KOHOMETPHYECKHX HCCIIEI0BAHUAXY. 6 TTK-26 J1.3J11.4
Cnemyduka BpeMEHHBIX PAOB KaK J1.5J12.1
HMCTOYHHMKA JAHHBIX B 3KOHOMETPHYECKOM J12.2J12.3
MOJIETTHPOBAHHH. Ji2.4 J12.7
OCHOBHBIE MOJIEJTH BPEMEHHBIX PANOB. JI3.5 J13.6
IpuMepsl BPEMEHHBIX PAZIOE B chepe 23542536
npoteccHOHaEHOH AeATENBHOCTH. /Cp/

2.5 Tema "BpeMeHHBIE PALbL B OK-7 OIIK-| JIL.1J11.2
IKOHOMETPHYECKHX 6 ITK-26 137114
HccnenopaHusx" (POJOIIKEHHE). JI1.5J12.3
OcHOBHEIE MOJIEH TpeHaa. Beibop Moxend J12.4 J12.6
Tpenna. MHTeprpeTaLyi OLSHOK IapaMeTpoB J2.7J13.2
OCHOBHBIX MOJENEH TPeHIA. JI3.5
ITporso3upoBaHKe 10 MOJENH TPEHAA. /Tlex/ 7

2.6 Tema "BpeMeHHBIE Pifbl B OK-7 OIIK-| JI1.1J11.2
3KOHOMETPHUECKHX HCC/IEI0BAHHAX ", 6 [1K-26 1374
OcHOBHBIE MOIENH TpeHpa. Beidop Moaenu JI1.5J12.1
Tpenna. Pacuer u HHTEPIPETallkd OLCHOK JI2.3 J712.5
apaMeTpPOB OCHOBHBIX MOJENCSH TpeHaa. JI2.7 113.1
[IporHo3upoOBaHKe 10 MONENH TPEHNA. Mp/ JI3.2 J13.6

235437

2.7 Tema "BpeMeHHEIE PA/bL B OK-7 OIIK-| JI1.1JI1.2
3KOHOMETPHUECKHX HCCIIENOBAHMAX" . 6 TIK-26 J1.3J11.4
Wcnonb3zoanue MS Excel u EVIEWS s .5 n2.2
OLIEHKH NapaMeTpoB OCHOBHBIX MOZIENeH JI2.5 M2.7
TpeHza. Beibop Mozenu TpeHaa. Ji3.3713.4
HuTepniperaliis OLEHOK NapaMeTpoB 3597
OCHOBHBIX MOJIENIEH TpeHa.

ITporHo3upOBaHKe [0 MOAEIH TPEH/A. /J1ab/

2.8 Tema "BpeMeHHBIe pAAbL B OK-7 OINK- | JI1.1J11.2
SKOHOMETPHUECKHX HCCIIE/IOBaHUAX" . 6 TIK-26 J1.3J11.4
OcHoBHbIE MOZENH TpeHaa. BeiGop Monenu JI1.5 J12.1
Tpenga. MHTepnpeTaLys OLEHOK MapaMeTpoB J12.2712.3
OCHOBHEIX MOJIeNEH TpeHa. J12.4 J12.7
TTporHO3HpOBAHKE IO MOENH TPEHAA. JN3.5J13.6
ABTOKOppENSLKs PAZIOB AMHAMAKA. MeTOIEl 233243526
ee BBISBJIEHHA H yeTpaHeHud. Kputepuii
Jap6una-YoTcoHa.

MeTox moc/e0BaTeEHEIX pasHoCTed.
HHTepnpeTaliid OLUEHOK NMapaMeTpoB MOMEIH
TpeHIa, TOCTPOEHHOH 110 MEPBEIM H BTOPBIM
pa3HOCTAM.

MeToa oTKIOHeHUs YpoBHEH pAna oT
ocHoBHOM TeHpenHuuu. /Cp/

2.9 Tema "BpeMeHHBIE Pslbl B OK-7 OTTK- | JI1.1 JI1.2
3KOHOMETPHYECKHX 6 JI1.3J11.4
nccnenopannax” (npoaomkerne). Monenu J1.5712.3
TpeHIa U CE30HHOCTH. J12.4 J12.6
ANMUTHBHASA ¥ MYJNBTHIUIHKATHBHAL MOMIENH J2.7J13.2
TpeHna 1 ce30HHOCTH. OUeHKa KauecTsa JI3.5
Mogenel TpeHaa u CE30HHOCTH. 37
[IporHO3MpPOBAHHE M0 MOZIRNAM TPEHNA U
ce3oHHOCTH. /JIeK/

2.10 |Tema "BpeMeHHBIC PAIEI B OK-7 OIIK- | JI1.1 JT1.2
3KOHOMETPHUECKHX 6 TIK-26 J1.3 1114
Heenenopanuax” . Mopenu Tpenaa 1 JI1.5 J12.1
CEe30HHOCTH. JI2.3 712.5
AJUIMTHBHAA ¥ MYJIBTHIUIHKATHBHAA MOICIH J12.7 J13.1
TpeHAa U ce30HHOCTH. OLeHKa KayecTBa JI3.2J13.6
Moienel TpeHa i CE30HHOCTH. 23 94

TTporHO3HPOBAHHIE TIO MOJIETIAM TPEH/A U

cesonHocTH. /T1p/
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2.11 |Tema "BpemeHHEIE pSabl B OK-7 OIIK-| J1.1J11.2
SKOHOMETPHUUYECKHX HCCIEN0BAHUAX 6 ITK-26 J1.3 7114
Mogens TpeHAa H CE30HHOCTH. JI1.5 J12.2
Hcnonezosaane MS Excel u EVIEWS s J2.5 2.7
OIIEHKH MOjIejieil TpeHAa H CE30HHOCTH. J13.3J13.4
AnAMTHBHAS W MYJIBTHIUTHKATHBHAA 25097
MOJIENH TpeHNa U ce30HHOCTH. OLeHKa
KadecTBa MOJieNieil TPeH1a ¥ CE30HHOCTH.

[IporHo3upoBaHHeE 110 MOJEMIM TPEHAA U
CEe30HHOCTH.
/TTab/

2.12  |Tema "BpemeHHBIE PSIBI B OK-7 OTIK- | JI1.1J11.2
3KOHOMETPHHYECKHX 6 [1K-26 JI1.3 7114
uccnepopanuax" . Monenn TpeHna 1 JI1.5 J12.1
CE30HHOCTH. JI2.2 123
AJUIHTHBHAI ¥ MYJIETHILUIHKATHBHAA J2.4 2.7
MOJENH TPEHIA H CE30HHOCTH. Bridop JI3.5J13.6
Mozeny. BEIsSBIeHHE CE30HHON H 23343536
TPEHI0BOW COCTARNAIOILMX MOfeneH 37

TpeHzaa 1 ce3oHHOCTH. OLeHkKa KauecTsa
Mopenel TpeHaa H CE30HHOCTH.
[TporHo3HpOBaHHKE M0 MOAENAM TPEHE H
cezonHocTH. /Cp/
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2.13

Tembl H BOMPOCHI, OMpeaenieMbIe
MpenoaBareneM ¢ yYeToM HHTEPECOB
CTyHeHTa

ITpuMepHEIe TeMBl pedeparos:
1.0HOMepHOE HOPMAIIBHOE
pacrpeieleHHe U CBA3aHHBIC C HUM XH-
KBAJPaT pachpene/eHue, pacnpenenenus
Croronenta u CHenekopa-Puiiepa, HX
OCHOBHBIE CBOHCTRA.

2.CTaTHCTHYECKOE OLigHHBaHuE. TOUEUHEIE
omeHkH. JINHEHHOCTh, HECMEIIEHHOCTE,
3(peKTHBHOCTE M COCTOATE/IBHOCTD
oueHoK. [IpHHIMN MAKCHMAIBHOTO
NpaBAONIoN00HA.

3.CTaTUCTHUECKHE BBIBOJEI H ITPOBEPKA
craTucTHUecKux THnoTes. Omudku 1-1o 1
2-ro poja. YposeHb HOBEPHS H MPOBEPKa
sHaypMocTH. MHTEpBANbHEIE OLIEHKH,
JIOBEpHTENBHEIA HHTEpBal. Kpurepun
Heiimana-ITupcona, Hafiksucra-
Muxaiinoea, Konmoroposa-CMHpHOBA.

4 PasnoskeHHe CyMMBbI KBaApaTOB
OTKIOHEeHHH. J[HCIepCHOHHBIA aHau3.
CrerneHb COOTBETCTBHA JIMHUH PerpeccHy
umerompmMes nanHbM. Koadduument
ZIeTEpPMHHALIMH H er0 CBOHCTBA.
5.Knaccuueckas nuHeHHas perpeccus Ay
ciyyas OJjHOMH OOBACHSIOMEH nepeMeHHOH.
CTaTHCTHYECKHE XapaKTepPHCTHKH
(MaTeMaTHYecKoe OKHAaHHE, TUCTIEPCUs H
KOBapHaIlKA) OLEHOK mapaMeTpoB. Teopema
laycca- Mapkoga.

6.[1peanmonoxeHHe 0 HOPMAIEHOM
pacnipenieyieRHH CiTyqaiHol OMHOKH B
pamKax K/IaCCHUECKO# THHeHHOH
perpeccHu M ero CnejicTBHA.
JlorepUTENbLHEBIE HHTEPBATEI OLCHOK
MapaMeTpoB U NpoBepka MHIOTe3 00 ux
3gayuMocTH. [IpoBepKa afeKBaTHOCTH
perpeccuH. [IporHo3MpOBaHUE MO
PErpecCHOHHOH MOMIENH H €10 TOIHOCTE.

7 .MeTononoris IKOHOMETPHUECKOTO
WCCIIeI0BAHNA HA MPUMEpE JTMHEHHOH
perpeccHH s ciydas OIHOH
obpacHsrommeit mepemeHHO. OcobeHHOCTH
MpeCcTaRNeHHs Pe3ybTaTOB
perpeccHOHHOTO aHAN3a B OHOM H3
OCHOBHEIX 9KOHOMETPHUYECKHX MAKETOR.
8.0cOBEHHOCTH PErpeccu, MPOXOsIIEH
yepes Haualo koopauHar (6es csoboaHOro
unena). Biusiue naMeneHua maclutaba
H3MEPEHHA TepEMEHHEBIX Ha
K03(UIIHEHTEI PErPECCHH.

9.MeTo/ MAKCHMATBHOTO MPABIOTIONO0HS.
Cpasuerue oueHok MHK 1 meTozna
MaKCHMATLHOIO NPaBaonoao6us npu
HOPMATEHOM pacipele/ieHiH omHO0K B
KiaccH4eckoH MHHEHHOH perpeccHH.
10.MHoecTBeHHAs JIMHEHHAs pEerpeccHs.
MarpHyHas 3aIHCch SKOHOMETPHIECKOH
monenu u onenoxk MHK. KosdduupeHT
MHOKECTBEHHOH AeTCpMHHALHH,
CKOPPEKTHPOBAHHBIH Ha YHCTIO CTerneHei
cBOGOBL.

11.MHoroMepHoe HOpMaTLHOE

12

OK-7 OIIK-
6 TIK-26

J1.1J11.2
J11.3 7114
JI1.5 2.1
2.2 J12.3
J12.4 J12.5
J12.6 J12.7
JI3.5J13.6
D354 325 36
7
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pacnpeneneHHe | ero MmIoTHOCTE
pacnipenieneHus. MaTeMaTHIecKoe
OH/IAHHME M KOBapHallHOHHAA MaTpHIa
nuHelHoro npeobpazoBaHis MHOIOMEPHOTO
HOPMaJIBHO PaclpeleNeHHOTO BEKTOpa.
Pacnipe/ie/ileHHE HEKOTOPBIX KBAIPATHIHBIX
dopM OT MHOTOMEPHOTO HOPMAIIEHO
pacrpesielieHHOTO BEKTOpa.

12.ITpoBepka 3HAUHMOCTH KOIPPHIIHEHTOB
H aleKBATHOCTH MOJIENH B MHOKECTBEHHOH
nuHeliHoit perpeccu. [loctpoeHne
[IOBEPUTEIIBHEIX HHTEPBATIOB H 00IacTeH
s kK03 GUIHEHTOB PETPECCHH.
[porHo3HpOBAHHE B MOZEIIH
MHOKECTBEHHOI JIMHEHHOH perpeccHy,
BEPOSATHOCTHBIE XapaKTePHCTHKHI MPOrHo3a.
13.®yHKUHOHATLHEIE TPe00pa3oBaHHs
nepeMeHHEIX B IMHEHHOM perpeccHOHHOM
monend. Jlor-nuHeliHas perpeccus, kak
MOJIENE C NOCTOSHHOH 31aCTHYHOCTRIO.
Mopens ¢ MOCTOSHHBIMH TEMIIAMH POCTa
(mosynorapudmMuyecKan MOJENB).
dYyHKIMOHATEHEIE TIPE0OPA3OBaHUA NPH
MOCTPOEHHH KPUBEIX DHILTHICA H DHreNs.
ITonuHOMUANEHAA PErPecCH.
14.®uxrupHele (dummy) NepeMeHHLIE B
MOIENTH MHOECTBEHHOH MHHEHHON
perpeccuy. [TpoBepka CTPYKTYPHBIX
{3MEHEHHIl M CpaBHEHHE JBYX PErPeccHi ¢
MOMOIIBI0 (PHKTHBHBIX IEPEMEHHBIX.
AHATH3 Ce30HHOCTH. JJTHHAMM3ALINA

ko2 dUIHEHTOB THHEHHOH PErPecCHH.
15.TIposepka obeH TMHEHHOH THIOTE3E! O
ko3 HIIMEHTaX MHOKECTBCHHOH JIUHEHHOH
perpeccus. Perpeccus ¢ OrpaHHYEHHAMH Ha
napameTpel.

16.IToraTtre 06 aBTOKOPPENALIUH OCTATKOB.
JKOHOMHHYECKHE TPHYHER! ABTOKOPPETALIHH
ocrarkos. Tect cepuit. CraricTuka
Jlap6una-Yorcona. O600eHHBIH METOA
HAMMEHBIIUX KBAaApaTOB JUIA OLEHKH
perpeccHH NP1 HATHYHH aBTOKOPPEITLIH.
Ipouemnypa Kokpena-Opkatra.
Jlyxmarosas npoueypa [lapouna.
17.PerpeccioHHbIE JHHAMHYECKHE MOIEITH.
ABTOperpeccHa M Mozens ¢
pachpeseNicHHbIMH JTaraMi. AJIaNTHBHBIE
OXKHIAHHA.

18.IeTepockeiacTHIHOCTS. [TocnencTBus
reTepOCKeJACTHYHOCTH [UTA OLICHOK MHK.
[pu3HaKK NPHCYTCTBHA
retepockenacTHyHOCTH. TecTel BpoHia-
[larana, Fondenpa-Kpaunara, [nefizepa,
CrniupMeHa.

19.Bz2BemeHHblH METO HAaHMEHBLIHX
KBapaToB. BeiGop "HaumyuIei" MOLETH.
Omubka crelH(pUKalHi MOACIH.
TTpomyIIeHHbIE H H3MHIIHHE NEePEMEHHBLE.
20.MyJIETHKOJUIHHEAPHOCTE JaHHEIC 1
[IOCNEACTBHA ITOTO 1A OLIEHOK TapaMeTPoR
perpeccHOHHOM Mozeny. KMaeansHas H
npaKTHIecKas MyJIETHKOUTHHEApHOCTE
(KBA3HMYJIETHKOJUTHHEAPHOCTE).
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[MoxazaTend CTEneHH

MYNETHKOJLTHHEAPHOCTH.

BcnomoraTelbHble perpeccHi. MeTos

60ps6BI ¢ MyJIBTHKOUTHHEAPHOCTEIO /Cp/

2.14  |/3audr/ 6 0 OK-7 OIK-| JIl.1JI1.2 0
6 TIK-26 JI1.3J11.4

JI1.5 J12.1
J12.2712.3
JI2.4 12.5
J12.6 JI12.7
JI3.1J13.2
JI3.3J13.4
JI3.5J13.6
2132 37

5. DOH/] OEHOYHbBIX CPEACTB

5.1. MoK/ OIEHOYHBIX CPEACTE IS MPOBEJEHNS POMEKYTOYHOH aTTecTauHH

[IEPEUEHD BOITPOCOB JIJIS [IOATOTOBKK K 3AYETY

1.0npeneneHne SKOHOMETPHKH. DKOHOMETPHKA H SKOHOMHHECKasd TCOPHA. JKOHOMETPHKA H CTATHCTHKA. DKOHOMETPHKA U
3KOHOMHMKO-MaTeMaTHUYeCKHe METOLBL.

2.0CHOBHBIE TPYTITEl SKOHOMETPHUECKHX MOZIENICH.

3. THITBI JAHHBIX. DTaNsl 3KOHOMETPHYECKOT0 MOJIETHPOBAHHA.

4,YpaBHEHHE PETPECCHH, €T0 CMBICI H Ha3HAUCHHE. HureprpeTalus napameTpoB MOIETH napHOH THHEHHOH perpecchH.
5.TIpocTeliLie MOAENH PETPECCHH. Br160p THIA2 MATEMaTHYECKOH QYHKLHH MPH MOCTPOSHHH MOMIEIH perpeccHH.
6.Mcronb30BaHie METO A HAMMEHBIIMX KBaApaToB [j1i OLUEHOK MapaMeTpoB MOACIH napHo# THHEHHON perpeccuH.
7.Vciosus TeopeMer ['aycca-Mapkosa.

8. Koppensuus u kopapuauus. KodQUIMEHTE KOBAPHALUY, KOPPEITALIMH, JgetepMuHanuy. MxX nHTCprpeTanys.

9 YactHble kK03(h(HIHEeHTs Koppensuuy. Fx naTeprpeTams.

10, ToueuHsle # HHTEPBATBHbIE OLEHKH KO3(QPHIHCHTa KOppeNaliH B reHepanbHOH COBOKYMHOCTH.

11.ITpoBepka CTAaTHCTHYECKOH 3HAYMMOCTH OLIEHOK MapaMeTPOR MOACITH perpeccuu: t - kputepuit CTBIOAEHTA.
12.ToyeyHsIe H HHTEpPBAITLHBIE OICHKH TAPaMeTPOB MOCIH PETPECCHH.

13.TIpoBepka CTATUCTHIECKOH 3HATHMOCTH YPaBHEHIL PETPECCHH B LIENIOM: F - kputepnit Puinepa.

14.Moznens MHOKeCTBEHHOH THHeHHOH perpecchy. MHTepnpeTauus apaMeTpos MOACIH MHOKECTBEHHOH JIMHEHHON perpeccHH.
15.TouyeuHblil ¥ MATEPBAIBHEIH MPOrHO3 HHAMBHAYAILHOTO SHAYEHNA 3aBHCHMOH NepeMEHHOM.

16.ToueqHsIH ¥ MHTEPBATBLHEIH MPOrHO3 CPEAHETD 3HAUCHHA 33aBHCHMOI1 [IEPEMEHHOH.

17.MynbTHKOIHHEAPHOCTS. [IPHIMHEL H [IOCIE/CTEHA MYJIETHKOJUTMHEAPHOCTH.

18.Crioco6bl 06HApY/KEHHA H YCTPAHEHHs MYJIbTHKOIIHHEapHOCTH.

19.Creundukarya MOIEITH PErPECCHH.

20.T'eTepockenacTHYHOCTb. [TPHUHHBL M MOCICACTBUA TTEPOCKENACTHIHOCTH.

21.Criocofbl 0GHAPYKEHHA H YCTPaHeHHA FeTepOCKeIacTHIHOCTH.

22 .CTanaapTH30BaHHbIE KOIDGHUMEHTE! PETPECCHH, HX HHTEPTIPETALMA. 23 KoadduUpHeHTE 31aCTHYHOCTH, HX HHTEpNpeTarHs.
24 MHOYECTREHHBIH K03 QHIIMEHT KOPPENALMH ¥ MHOKECTBEHHEIH k03 GHIMEHT JeTePMHHALMH. McTpaBeHHbIH koadpuuHeHT
JEeTepMHHALHH.

25 Tlpumenenue F — kputepus @uinepa U t - KpHTEPHA CTBrO[IEHTA [U1f TIPOBEPKH 3HAUHMOCTH OLEHOK MOJIENH MHOKECTBEHHOMH
perpeccHu.

26.dukTHBHEE MepeMennble. Hx HasHauenue. 27. MHTepnpeTalia napaMeTpoB Mozend ¢ GUKTHBHEIMH NEPeMEHHBIMH.
28.ATokoppensuus. [[pHUHHEL ¥ TIOCTEICTBAA aBTOKOPPEIALIAH.

29.Croco6sl 0GHApyKEeHHA H YCTPaHSHAA aBTOKOPPE/ALHH.

30.BpeMeHHEIe PAABI, X BH/EL, OCHOBHEIC MOKA3aTE/IH BPEMEHHBIX pA/OB. 31.Buas! koneGIeMoCTH YPOBHEH BPEeMEHHBIX PAJIOB.
32.IlpocTeiiiine MOIENH Tpenna.BriGop Moze Tpenya. [IepBrie M BTOPBIC PasHOCTH.

33 TTonsiTHe Mozelel TpeH/Ia i Ce30HHOCTH. 34. AZIUYHTHBHRIC H MYJIBTHILIHMKATUBHELE MOIENH TpeHA U CE30HHOCTH.

5.2. PoH/ OLMEHOYHBIX CPEACTB ISl MPOBEIeHHS TEKYIIero KOHTPO.Is

CrpyKTypa H cofieprkanue hOHzA OLGHOUHBIX CPEICTB HPECTAB/ICHBI B [IpunoxeHnd 1 k paboyeii mporpaMMe THCLMILIHHEL

6. VAEGHO-METOJJHYECKOE H HHOOPMAITNOHHOE OBECHEYEHHE JHCHUNIHHBI (MOIY.JEA)
6.1. PexoMeHayeMasl TUTEPaTypa

6.1.1. OcHoBHad 1UTepaTypa

ABTOpEI, COCTABHTEITH 3arnaBue Wanarensctso, rox | Komiy-so
JI1.1 |Ennceesa U. H. DKoHOMeTpHKa: yueb. ans fakanaBpuaTa i MarucTparypel M.: IOpaiit, 2016 60
JI1.2 |A#eazsH C. A., TIpuKiajHas CTATHCTHKA ¥ OCHOBEI 3KOHOMETPHKH: Yyeb. M.: KOHHUTH, 1998 44
Mxurapsu B. C. nocodue




VTI: 38.03.04_1.plx

crp. 16

ABTOpBL, COCTABUTEIH 3arnmarue HznarenscTBO, ok Konug-o
J11.3 |Kpemep H. I1L, TTyTko | DKOHOMETpPHKA! yuel. o1 BY30B M.: IOHUTH- 295

B. A., Kpemep H. I11. JAHA, 2008
JI1.4 |Maruyc 4. P., DkoHoMeTpuKa: HauansHsli Kype: Yuel. nocodue M.: Heno, 1998 87

Karsmues IT. K.,
Iepecenxmii A, A.

J11.5 |Banmuu K. B., JKOHOMETpHKA: yyeOHOe rocobue Mocksa: YOuut- | http://biblioclub.ru/-
Beictpos O. ©., Hana, 2015 HeorpaHHYEHHbIH
Cokomnoe M. M. JOCTYI IIst

3aperucTpHpOBaHHEIX
TIOJIB30BaTENEH
6.1.2. lomoHuTENbLHAS JIHTEpaTYpa
ABTOpEI, COCTABHTETH 3arnasue HapatenscTBo, roj Konuu-o
J12.1 |[lepeceukwuit A. A. DKOHOMETPHUECKHE METO/IBI B AHCTAHUMOHHOM aHaym3e |M.: M3nat. nom 20
AeATENLHOCTH POCCHHCKUX HaHKOB Brrcu. k.
3KOHOMHKH, 2012

J12.2 |Apxenosekuii C. B., [DKOHOMETPHYECKOE MOJIEITHPOBAHHE C ucnons3oeanuem |Poctoe v/ Uzn-Bo 95

Topomnoea T. B. MAKETOB MPHK/IAJHBIX TPOrpaMM: METOA. yKa3aHHA K PI'3V (PHHX),
BEITIONHEHHIO J1abopaTop. paboT 2015

J12.3 |Atisazsn C. A., DxoHoMeTpHKa: yued. mocobue Ui By30B M.: Mapkert IC, 100
Hganora C. C. 2007

2.4 |Apwenosckuii C. B., [CTaTncTHYeCKHE METOB! MPOrHOSHPOBAHHA: Vueb. Pocroe v/[1: W3n-Bo 42
Mojuanos M. H. nocobue PI'DY "PHUHX",

2001

J12.5 |Emuceesa H. M. TIpaKTHKYM 110 3KOHOMETpHKe: yue. nocodue s By30B M.: ®unaHChl H 96
craTHcTHKa, 2007

J12.6 |Mxurapas B. C. DKoHOMETpHKa: y4el. 1/ By30B M.: ITpocnexkT, 31
2008

J12.7 |Tyrko B. A., Kpemep [DxoHOMeTpuKa: yueOHUK Mockga: IOauTH- | http:/biblioclub.ru/-

H. I1I., Kpemep H. 111 Hana, 2012 HeorpaHH4YeHHBIH
JIOCTYI And
3apETHCTPUPOBAHHBIX
noJsib30BaTenei
6.1.3. MeroauyeckHe paspadoTKu
ABTOpEI, COCTAaBHTENH 3arnasue H3naTensCTRO, TOL Konuy-go
73.1 |Apxenosckuii C. B.  |DxoEoMeTpHKa GUHAHCOBBIX PHIHKOB: METOML. YKa3aHHA Pocroe w/[I: U3n-Bo 95
MO H3YYSHHIO AHCUUILIHHBL PI'DY (PUHX),
2015

J13.2 |MBamenko IO. K., PerpeccHOHHBIH aHanK3: yueb. mocobue Poctos w/[1: U3n-eo 64

IMonskosa E. M. PI'DY (PUHX),
2016

713.3 |Apsenosckuit C. B., |9xonomerpuka B EVIEWS: npakTukym Pocroe H/[;: M3a-BO 10

Topomoga T. B. PI'3Y "PHHX",
2010
3.4 |Monuaunoe W. H., KOoMIBIOTEPHBIH NMPAKTHKYM 110 HAYaIEHOMY KypCY Poctos u/[1: H3n-eo 50
[epacumMosa M. A. aKkoHOMeTpHKH (peanusanma Ha EVIEWS) PI'DY "PHUHX",
2001
JI3.5 DKOHOMETpHKA: MeTo/l. peKOMeHIaluK 1o u3ydeHuio  |Pocros w/11: U3n-80 10
Kypca P2V "PUHX",
2001
J13.6 DxoHoMeTpHKa: MeTOM. yKa3aHHs IO BBINOIHEHHIO Pocros u/[1: U3n-Bo 20
KOHTPOJBHOH padoThl PI'3Y "PUHX",
2001
6.2. IlepeyeHn pecypcos uH(OPMALHOHHO-Te1eKOMMYHHKAIMOHHO# ceTn ""MuTepner"
D1 |Bassl panHEIX OenepaibHOI CyxObl TOCYIaPCTBEHHON CTATHCTHKH.

http://www.gks.ru/wps/wem/connect/rosstat_main/rosstat/ru/ statistics/databases/

732 |Craructika Ilentpansroro Ganka Poccutickol @enepauy. http://www.cbr.ru/statistics/

93 [Kypuan «[Ipukiannas SKOHOMETPHKAY. DNEKTPOHHEIH PeCype http://www.appliedeconometrics.ru/

D4 |KeanTiie, MexayHapoaHEIi 3KOHOMeTpHYecKHil sxKypHan. [Dnektponnsiii pecype]. - URL: http://quantile.ru/
D5 |Eviews. DxoHOMeTpHUeCKHi NaKeT Eviews. http://www.eviews.com/home.html




56 |Hocko, B.IL. Dxornomerpuxa : yueOnuk / B.IL. Hocko ; Poccuiickas akazeMus HapOAHOTo X03AHCTBa H rOCYapCTBeHHOM
cmyGp1 pH ITpesupente Poccuickok ®enepauun. - M. : M3natensckuit nom «Jlenon, 2011. - Kn. 1.-49.1,2.-673 c. : mnL. -
(Axamemudeckui yueOHHK). - BHOL. B KH. - ISBN 978-5-7749-0654-3 ; To sxe [Dnexrponusiit pecype]. - URL:
http:.’fbiblioclub.ru.’index.php?page:book&id=444266

7 |Hocko, B.I1. Dxonomerpuka : yueGuuk / B.IL. Hocko ; Poccuiickas akaJieMHs HApOJHOTO X0349HCTBA H rocyJapcTBeHHOM

cnyxGst npu [pesunente Pocentickoii Gefepalym. - M. : WUsnartensckuii oM «Jleno», 2011. - Ku.2. - 4. 3,4.-577 ¢. t um. -
(Axamemuyeckuii yueOGHUK). - BUOIL. B KH. - ISBN 978-5-7749-0655-3 ; To e [DnexrpoHHsiii pecype]. - URL:
http:f'/biblioclub.rufindex.php?page=book&id=444268

6.3. llepeyeHb NPOrpPaMMHOTO obecriedeHUs

6.3.1|MS Excel

6.3.2|EViews 6.0

6.4 Tlepeyens HHGOPMALHOHHBIX CIPABOYHBIX CHCTEM

6.4.1|UI1C «KoHCcynETaHT +»

7 MATEPHAJIBHO-TEXHIUECKOE OBECIEYEHME JHCIHVILTAHBI (MOLY.JIA)

7.1[Momeluerns ans npoBeaeHHs BCex BUAOB padoT, MPeTyCMOTPEHHBIX y4eGHBIM TLI2HOM, YKOMILIEKTOBAHE! HEOOXOIUMOH
CenMaTH3HpOoBaHHOM yaebHOH MeGenbio H TeXHHHECKAMH CPENCTBaMK obyuenus. Jl1s NpOBEEHUs JIEKUMOHHBIX 3aHATHH
HCITOJB3YETCA AEMOHCTPALMOHHOE 000pyIoBaHHE. JlaGopaTopHble 3aHATHA MPOBOMATCA B KOMIBIOTEPHEIX Kiaccax,
paboure MecTa B KOTOPBIX 060Py/10BaHbI HEOOXOMMBIMH JIMLICH3HOHHBIMU [IPOrPaMMHEIMHU CpeNcTBaMM U BBIXOJIOM B
HHTepHeT.

8. METOAUUYECTKHE VKA3AHHA UL OBYUARKOIINXCSA MO OCBOEHUIO JTHCHHILIHHBI (MOAYJIS)

MeToaHUeCKHE YKa3aHHs 10 OCBOSHHIO UCLUIUTHHEL IPECTABICHEL B Tpunoxenn 2 k paboueii nporpaMme JHCIHUIIMHEL.




[Tpunoxenue 1
K paboueii mporpamMme

MunncTepeTBO 06pa3oBanys U Hayku Poccuiickoi Deiepanuu
denepanbHOE rocyIapCTBEHHOE GIOKETHOE 00Pa30BATENBHOE YUPEIKICHHE BBICIIETO
oOpazoBaHug
«POCTOBCKHI TOCyIapCTBEHHbIN skoHOMIYecKuil yHuBepeuTer (PHHX)»

PaccMmoTpeno 1 0100peHo Ha 3aceTaHuu Kadenpsl
MareMaTHIeCcKO#i CTATHCTHKH, SKOHOMETPHUKH H
aKTyapHBIX PacdeToB.

IMpotokon Ne 9 ot «23» mas 2018 r.

3aB.xadenpoit A Husoposxkuna JL.H.

®OH/] OIIEHOYHLIX CPEJICTB
10 JUCTIUTLINHE

DKOHOMETPHKA

HanpaBHeHHe IIOATOTOBKH

38.03.04 I'ocynapcTBEHHOE H MYHHIIMIATBHOE YIIPABICHHE

VYposeus o0pa3oBaHus

OakamaBpHar

CocraBHTED:

K.3.H., JOIEHT N.A.I'epacimoBa
U g,;%/

Pocror-na-Jlony

2018
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MeToMUecKAe YKA3aHUA 110 OCBOCHHIO IHCIIHILIMHBL «IKOHOMETPHKA» aJpPEeCcOBaHBI
crTyneHTaM BeeX Gopm o0yTeHHs.

VyeGHBIM IIAHOM 110 HAIPABIICHHIO IOJTOTOBKH «ocyiapcTBeHHOE M MYHHIHIIAIBHOS
yIparneHre» IPeyCMOTPEHBI CIEYIOMHE BHJIbI 3aHATHH:

- JICKITHH,

- IPaKTUYECKHE 3AHIATHS;

- naGopaTOpHBIC 3aHATHA.

B  xoje JIEKIWOHHBIX 3aHATHH PacCMaTpHUBAIOTCS — TEOPSTHHYECKHME  BOTIPOCHI
SKOHOMETPHYECKOTO MOJIETHPOBAHHA 1 MPAKTHICCKUE IPUMEPDL pea3aiii METOOB, JAFOTCA
peKOMEHaLiHA JIL] CaMOCTOSTENBHOM PAGOTHI M OJTOTOBKE K MPAKTHICCKUM 3AHATHAM.

Tema 1. «IIpeaMer, METON W 3a7av JHCIHILIMHBD). [Ipy ¥3ydeHHH BOMPOCOB TEMBI CTYJCHTEI
CAMOCTOSTENEHO  JOJ/DKHBL — H3YIHTh METOOJIOTHYECKHE BOMPOCHL  IOCTPOCHHI
SKOHOMETPHUECKMX MoOJieieH; 0030p OCHOBHBEIX METOAOB. HCIIOJIB3YEMBIX IIPH TIOCTPOCHHH
3KOHOMETPHYECKHX MOJIEIIEH.

Tema 2. «[lapHas KOppelslus M PErpeccH:dy. [Ipy W3y4eHHH BOIPOCOB TEMBI CTYACHTBI

CAMOCTOSTENBHO  JNOJDKHBL ~ M3Y9MTh TIPEINOCEUIKH ~ MeTOZa — HaMMEHBIIHX KBaJpaToB,;
JOBepHUTENbHEIE ~ HHTEpBajbl UL 3aBHCHUMOMN  IIEPEMEHHOW; HHTEPBAIBHBIC  OLCHKH
K09 QUIUEHTOB ypaBHEHHUS PETPECCHH.

Tema 3. «MHOKECTBEHHAs! KOPPEISIUSI H PCTPECCHD. TTpy M3yUEHIE BONIPOCOB TEMBI CTYIEHTBI
CAMOCTOSITEIPHO ~ MOVDKHBL ~ W3y4WTh IPOBEPKY —BBIMOJHHMOCTH  IPE/IOCHUIOK MeTona
HaUMEHBIIIMX KBAJpaToB; HHTEPBAIBLHBIC OLCHKH K09)QHUIMEHTOB TEOPETUIECKOTO yPABHCHHUA
MHOCCTBEHHOMN perpeccuy; GUKTHBHBIC IEPEMECHHBIE B PETPECCHOHHEIX MOJIETISIX.

Tema 4. «Crenudukanus IePeMEHHBIX B YPAaBHEHHIX PErpeccHib). I[Tpu W3y4JeHHH BOIIPOCOB
TEMBI CTY/IEHTHI CAMOCTOSTENBHO JOJIKHBL: H3YIHTE METOIBI CMATYEHHSI TETEPOCKENACTHIHOCTH,
MeTOIbl YCTPaHEeH s aBTOKOPPEILIIHH.

Tema 5. «BpeMeHHBIE PAOBI B dKOHOMETPHICCKHX pecnenoBanuaxy. [Ipu M3ydeHUH BONPOCOB

TeMBI CTYIEHTBI CaMOCTOSTENBHO JOIDKHBL H3Y4HTE BOIPOCEHI MOJEIHPOBaHMs TEHACHIIH
BPEMEHHOTO psifia TP HAIMYUd  CIPYKTYPHBIX H3MeHeHu;, NpHMeHeHHe (QUKTHBHBIX
TiepeMEHHBIX JUIs MOZICTHPOBAHMUS CE30HHBIX KoeOaHuii.

B xoze mpaKTHYECKHX U NabOPAaTOPHBIX 3aHATHH YIIyOILIOTCA ¥ 3aKPEILIAIOTCA SHAHIA
CTyEHTOB 10 DSy PAacCMOTPEHHBIX Ha JIEKIHIX BONPOCOB, Pa3BHUBAIOTCS HABBIKH
pEMEHEHNs TEOPETHYECKUX SHAHMUH K PEIICHHIO IpaKTHYECKHX 3a/1ad.

[Tpu MOATOTOBKE K IPAKTHIECKAM H aGoPaTOPHEIM 3aHATHAM KaXK/IBIH CTYICHT JOJIKEH:

— H3YYUTh PEKOMCHIOBAHHYIO yueGHYIO JIUTEPaTypPy;

— W3YUHTh KOHCIICKTHI JICKIIAHA;

— [IOATOTOBHUTH OTBETHI HA BCE BOIIPOCEL 110 H3ydJaeMOi TeME;

_IIHCHMEHHO PEIMTh JIOMAlIHWE 33JaHHd, PEKOMCHIOBAHHEIC [Ipero/iaBaTeneM Ipu
U3y4YEHHH KaXKI0H TeMBL.

ITo COTVIACOBAHHMIO C IIPEMOaBaTeNeM CTYIEHT MOXET MOATOTOBHTL pedepar o Teme
3aHgTHL. B TIpolecce MOATOTOBKH K MPAKTHHCCKHM H nabopaTOpHBIM 3aHATHSIM CTYACHTHI
MOTYT BOCIOJNB30BAThCS KOHCYIBTAIMAMHA MPEMOABATCILT.

Bompock!, He PaccMOTPEHHBIE Ha JEKIHSX, NPAKTHUCCKIX H na00paTOPHBIX 3aHATUSX,
JOJDKHBL OBITH H3YJeHBl CTYJEHTaMH B XOIC camocTosTenbHOM  paboTel. KOHTpOIIB
cAMOCTOSTENBHON DPabOTEl CTYJCHTOB HAJ y4eOHOH IporpaMmoif Kypca OCYIIECTBISCTCS B
XOJe 3aHATHH METOOM YCTHOTO OIpoca HIH IOCPEACTEOM TecTHpoBaHUA. B mporecce
CAMOCTOSTENBHOM pa0OTHl  KaKIBIA  CTYNEHT 00s3aH MPOYMUTATE OCHOBHYXO H IIO
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