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5.1. KonTpoJbHbIe BONPOCHI U 3aIaHUS

CIUCOK KOHTPOJIBHBIX BOMPOCOB K HTOTOBOMY KOHTPOJIIO (3a4eTy):
1.ITpenmMeT SKOHOMETPHKH.

2.0c0o0eHHOCTH 3KOHOMETPHUYECKOTO METO1a.

3.M3mepeHus B 9KOHOMETPHKE.

4.Cneuuduxanus MOACITH.

5.JIuneiiHas perpeccusi U KOPPEeJSIHs: CMBICI U OLIEHKA ITapaMeTpOB.
6.01eHKa CYIECTBEHHOCTH IIapaMeTPOB JIMHEHHOH perpeccuy U KOppesiyu.
7.MHTEepBaBI IPOTHO32 10 JINHEHHOMY YPaBHEHHIO PETPECCHH.
8.Henuneitnas perpeccusi.

9.Koppensuus U1 HelMMHEHHOH perpeccuy.

10.Cpennsist ommnbKa annpoKCHMAaIuy.

11.Cnenndukanus MoIeH.

12.0160p (hakTOpOB NPH MOCTPOSHUH MHOXKECTBEHHOI perpeccuu.
13.Bb160p (OpMBI ypaBHEHHS PETPECCHU.

14.0neHka napamMeTpoB ypaBHEHHUS] MHOXKECTBEHHOW PErpeccui.
15.HacTHble ypaBHEHUS PETPECCUM.

16.MHOXeCTBEHHASI KOPPEIISIIHSL.

17.YacTHast KOppemsus.

18.01eHka HaIS)KHOCTH PE3yIIbTATOB MHOYKECTBEHHOI perpeccuu u
KOPPEJISILINY.




19.®uKkTHBHBIE IEPEMEHHBIE BO MHOYKECTBEHHOM PErpecCcHH.
20.ITpenmocpuika MeTO/1a HANMEHBIINX KBaIPaTOB.

21.060011eHHbIH METO HAUMEHBIINX KBAaJPATOB.

22.0011ue MOHATHS O CUCTEMaX YpaBHEHHI, UCTIOJIb3YEMbIX B SKOHOMETPHKE.
23.CTpyKTypHas 1 IpUBeJeHHAs (HOPMBI MOJIEIH.

24 TIpo6iieMbl HACHTUDUKAIINN.

25.01eHuBaHKE TAPAMETPOB CTPYKTYPHOU MOJIETIH.

26.IlpumeHeHue cucTeM SKOHOMETPUIECKIX yPaBHEHHH.

27 IlyreBoii anamms.

28.OCHOBHBIE 3JIEMEHTBI BPEMEHHOTO psijia.

29.ABTOKOppETSIHS YPOBHEH BPEMEHHOTO Psiia U BBISIBIEHUE €T0 CTPYKTYPHL.
30.MozenupoBaHH€e TEHICHIIUY BPEMEHHOTO Psa.

31.MoaenupoBaHHue CE30HHBIX U UKIMIECKUX KOJIeOaHU .
32.MopnenupoBaHue TeHACHIIMY BPEMEHHOTO psijia IIPH HAJIMYKUU CTPYKTYPHBIX H3MEHEHHH.
33.Cneunduka CTaTUCTHYECKON OICHKH B3aUMOCBSI3U JIBYX BPEMECHHBIX PSJ/IOB.
34 MeTobl HCKITIOUEHHSI TeHICHIIUH.

35.ABrokoppensius B octatkax. Kpurepwuii Jlapouna — YorcoHa.
36.0OueHnBaHue TapaMETPOB YPaBHEHUS PErpecCHH PU HATHYUH
aBTOKOPPEJIHUU B OCTaTKaXx.

37.KounTterpanust BpeMEHHBIX PSIOB.

38.001mas xapakTepuCTHKa MOJIEIICH C paclpe/IeICHHBIM JIaroM U MOJIeei
aBTOPETPECCUH.

39 .UuTeprperanus mapaMeTpoB MOJEIEH ¢ pacpeaeIeHHBIM JTarOM.
40.M3yueHue CTPYKTYpBI Jlara ¥ BIOOp BHUA MOJIEIH C PacIpeeeHHbIM
JIaroMm.

41.Jlaru AnmoH.

42 Meron Kotika.

43.Meron r1aBHBIX KOMIIOHEHT.

44 Mopenu aganTUBHBIX OKUAJAHUHA U HETIOJTHON KOPPEKTHPOBKH.

45.01eHka napaMeTpoB MofeNell aBTOperpeccuu.

46.HoBbie HanpaBIeHNsI B aHAIH3€ MHOTOMEPHBIX BPEMEHHBIX PSIIOB.

KOHTPOJIBHBIE BOITPOCHI

1.0cHOBHasl 3a1a4a S5KOHOMUUECKOT'0 aHaIH3a.

2.Yto0 sBNSETCS HHCTPYMEHTApUEM SKOHOMHYECKOTO aHamm3a?

3.Ilepeuncnute TUIBI CBA3EH MEXIY Pa3IMYHBIMU SBICHUSAMH U UX [IPU3HAKAMHU.

4.Yro npeacrasiser co0o# (yHKIMOHANBHAS CBS3b?

5.Yro npezncrasnseT co0O0i CTATUCTUYECKAS CBSI3b?

6.Korna Bo3MoxHa ()yHKIMOHAIBHAS CBA3b IBYX BEMUUH?

7.Kakasi cBsI3b Ha3bIBACTCS KOPPENISIIHOHHOM CBA3bIO?

8.Ilepeunciute yciaoBus BOZMOKHOCTH U3yUEHUSI KOPPEIALIMOHHON CBS3H.

9.0CHOBHBIE 3a/1a4H, pelIaeMbIe IPU KOPPEIALUOHHON CBS3H.

10.Yto m3mepsieT ypaBHEHHE KOPPEISIIIHOHHON CBS3H?

11.IIepeuncaure nokaszaTenau 1l U3MEPEHUS TECHOTHI CBSI3H.

12.Kakoe ypaBHEHHE Perpeccuy Ha3bIBACTCs KOPPEIALMOHHO-PErPECCUOHHON MOJIEIbIO?
13.OcHOBHBIE 3Tanbl IOCTPOCHHS KOPPEISALMOHHO-PErPECCHOHHOM MOJIEIH.
14.0cHoBHBIE pekoMeHaauu mpu nocrpoeHnn KPM.

15.B uem 3aKkiodaeTcs MPakTUUECKOe 3HAUCHUE AapHOH TMHEHHOH Koppessiuu?
16.0mummTe MOIeNb TApPHOH THMHEHHON KOPPEeIsIny.

17.B 4em 3akiroyaercs cCMBICT napaMerpa b (koaddunnenTta perpeccin) ypaBHEeHUs APHON JTHHEHHON Koppemsun?
18.Kax onpezensiercss KOOQPUIUEHT PErpecCud YpaBHEHHs NAPHOH JIMHEHHON KOppensuuu?
19.Kax omnpenensiercs mapaMeTp a ypaBHEHUS MapHOH JIMHEHHON Koppenauun?
20.ITosicauTe cMbIcT KO3 PULIMEHTA pErpecCHy, HA30BUTE CIOCOOBI €ro OLICHHBAHUSI.
21.ITosicHuTE CMBICT KOY(DPHUIUESHTA KOPPEISLUH.

22 Kak omnpenensiercss KO3GGUIMEHT KOppensiun?

23 .IMosicaurte cMbIcT K03 dHUIlMeHTa 1eTepMHUHALIH.

24.Kak onpenensercs: K03(hGUINUESHT NeTepMUHALMN?

25.IlosicHuTE CMBICI BETMYHMH CPEAHUX KBAJIPATHYECKUX OTKIOHEHHH.

26.Kak onpenenstorcs cpegHie KBaJpaTHIeCKre OTKIOHEHUs?

27.TlosicHUTE CMBICT TUCTICPCHH.

28.Kax onpezensiercs qucnepcusi?

29.B uem cMEBICI cpeHel OMMOKY anmpOKCUMAaIin?

30.Kaxk onpezessiercsi cpeaHsist OIIMOKa anmpoKCUMAaluu?

31.Kak onieHMBaeTcsl CTaTUCTUYECKAsi 3HAYMMOCTh 1apaMeTPOB YPAaBHEHHUS perpeccuu?
32.Kakosa konnenuus F — kputepus Oumepa?

33.B uem cOCTOUT 3a/1a4a AUCIIEPCUOHHOTO aHau3a?

34.Yto Takoe YuCIO cTeneHel CBOOOABI M KaK OHO OmpeaeseTcs 11 pakTOpHON U OCTaTOYHON CyMMBI KBaApaToB?




35.KakoBa koHuenuus t — kpurepus CTbrofeHTa?

36.Kaxk BBITIOJIHACTCS OLIEHKA 3HAYMMOCTH KOS GHUIIMEHTA PErPECCHH C TOMOIIbIO t — KpuTepusi CThioeHTa?
37.Kak BBIIOJIHSIETCA OLEHKA 3HAYUMOCTH  KO3(dunnenTa Koppesuu ¢ IoMolblo t — kpurepust CTbrogenTa?
38.TTosiICHUTE CMBICIT CITy4aiHBIX OIIMOOK MapaMeTPOB JIMHEHHOW Perpeccuu.

39.Kak onpenenstores ciydaiHble OIIMOKY IIapaMeTpoB IMHEHHOM perpeccun?

40.ITosicHuTEe CMBICH CITydaitHOH OmMOKK K03 PUIIHEHTa KOPPEISAIIHH.

41.Kak onpezensercs ciaydyaiiHas ommbka ko3buiuenTa koppemsinuu?

42 TTosicHUTE CMBICT MTPECIBbHOMN OIINOKH.

43 Kak ompepensiercs peesibHast omuoka?

44 IlosicHUTE CMBICI JOBEPUTEIILHBIX HHTEPBAJIOB.

45.Kak omnpenensiroTcsi TpaHUIlbl JOBEPUTEIFHBIX HHTEPBAIOB?

46.Y ciioBUE UCTIONIb30BAHUS YPABHEHUS PErPECCUU IS IPOTHO3UPOBAHUS 0XKUIAEMbIX 3HAUCHUH pe3yIbTaTUBHOIO IIPU3HAKA.
47.Yto siBisieTcst OrpaHUYeHUEM MTPOTHO3UPOBAHNS HA OCHOBAHUH PETPECCHOHHOTO ypaBHEHHUS?

48.Kakoii nporHo3 Ha3bIBaeTCs TOYECYHBIM?

49.B 4eM 3aKIIF09aeTCsl CMBICH CPEIHEH OMNOKH MPOTHO3a?

50.Kak onpeneinsercs: cpeAHssl CTaHAapTHas OIUOKa IporHo3a?

51.IlosicHuTe CMBICIT JOBEPUTEIHLHOTO HHTEPBAJIa MPOTHO3A.

52.Kak onpenestorcst JOBEpUTENIbHbIE HHTEPBAIIbl IPOrHO3a?

KOHTPOJIbHBIE 3AJTAHUA

3anaua 1.

3anaHue

1.0mpenenure k03GGUIUEHT KOPPEIALHH.

2.IToctpoiiTe TabIIHIly JUCIIEPCHOHHOTO aHaJIN3a AJIs OLCHKH 3HAYMMOCTH YPaBHEHUSI PErPECCHU B IICJIOM.

3.Haiinute cTaHaapTHYIO OIMHOKY OICHKH KO3 (DUIIHEeHTa perpeccum.

4.0nenure 3HauuMOCTh ko3 dunuenra perpeccuu uepes t — kpurepuii CTbloieHTA.

5.0npezaenure TOBEPUTEIbHBIA HHTEPBAJ I KOG (HUIIMEHTA perpeccuu ¢ BeposaTHOCThI0 0,95 1 cienaiiTe SKOHOMUICCKHUN aHAIN3.
3anaya 2.

3ananue

1.TTosicHuTE, KaKOW TIOKa3aTeNlb KOPPEIALUN MOYKHO OMPECIIUTh MO ATUM JIaHHBIM.

2.IToctpoiiTe TabNUIly AUCTICPCHOHHOTO aHANIK3a IS pacuera 3HaAYCHUS F—xpurepus Oumepa.
3.CpaBuure Qakruueckoe 3HaueHne F—kputepus ¢ TabnnunbiM. CuenaiTe BEIBOIBI.

3anaua 3.

3ananue

1.IToctpoiiTe noje KOppessiiuy U CHOPMYITUPYHTE TUIIOTE3Y O (hOpME CBS3H.

2.PaccuuraiiTe napaMeTpsl ypaBHEHUS JIMHEHHON apHOH perpeccui.

3.01eHnTe TECHOTY CBSA3H C IIOMOIIIBIO TOKa3aTeleil KOPPesAiy U JeTepPMUHALIHUH.

4.01eHuTe ¢ TOMOIIBIO CpeiHeH OMUOKY alIPOKCUMAIUU KaYeCTBO YpaBHEHHS.

5.0nenunTte ¢ nomouipio F— kputepust Ouiiepa cTaTUCTHYECKYIO HaJIS)KHOCTh PE3yIbTaTOB PETPECCHOHHOTO MOJICTUPOBAHUS.
6.PaccumnTaiiTe MpOrHo3HOE 3HAYCHUE pe3yiIbTaTa, €CIIM MPOrHO3HOE 3HaYeHue Gakropa yBennuurcs Ha 10% ot ero cpegHero
YPOBHS.

7.0npenenure JOBEPUTEIbHbIA HHTEPBaI IPOrHO3a A ypoBHs 3HaunMoctH 0,05.

8.0OueHnTe nmosry4eHHbIe PEe3yabTaThI, BEIBOIBI 0OPMHTE B aHATUTHIECKOH 3aIHCcKe.

KOHTPOJIBHBIE BOITPOCHI

1.Ha3oBure, B 4eM COCTOUT crielu(HKaLns MOACIH MHOKECTBEHHOH perpeccun?

2.Ilepeuncante GYHKIMU, KOTOPBIE UCTIOIB3YIOTCS LIS IIOCTPOEHHS YPaBHEHUSI MHO)KECTBEHHON PETPECCHH.

3.HazoBuTe OCHOBHYIO 11€]Ib MHOKECTBEHHO!N PETPECCHH.

4.Chopmynupyiite TpeOOBaHMS, IPENBIBIIEMbIe K (aKTOpaM JUIsl BKIIOUEHHS HX B MOJIENIb MHOXECTBEHHOM PErpecchu.
5.910 coboii mpeACTaBIA0T K03()(HUIUEHTH HHTEPKOPPETIALIIN?

6.K xakuM TpyIHOCTSM MPUBOIHUT MYJbTUKOJTMHEAPHOCTH (HaKTOPOB, BKIIOYEHHBIX B MOAENb, H KaK OHA MOTYT OBITh pa3pelieHbl?
7.Ha3oBuUTe METO/BI YCTPAHEHUSI MYIBTHKOJUIMHEAPHOCTH (haKTOPOB.

8.I1pH KaKkuxX YCIOBHAX CTPOUTCS YpaBHEHHE MHOXKECTBEHHOM perpeccuu ¢ (GUKTUBHBIMHU ITEPEMEHHBIMU?

9.Ilepeuncnute noka3aTeny, XapaKTepU3yIOIIUe MEpy TECHOTHI CBsi3el B MHOrO(pakTOpHOH cucreme.

10.Kax wHTEpTIpETHpYETCS MHAEKC MHOKECTBEHHOW KOppesIun?

11.dopmyna BeIYMCIEHUS UHAECKCA MHOKECTBEHHON KOPPEISILIUY.

12.@opmya BEIYUCICHNS NHIEKCAa MHOXKECTBEHHOM KOPPEISAIMHU U1l YPaBHEHHS B CTaHAaPTU30BaHHOM MacITade.
13.®opmyna BeruucIeHUs KOG GHUIHEHTa MHOKECTBEHHOH KOPPENIALMY Yepe3 MaTPHIy MapHBIX KO3(GGUIHEHTOB KOPPETALHH.
14.Kak uHTEpIpeTUPYETCS YaCTHBIA KOAQPHUIIHEHT Koppensuuu? [(pamna3oH ero n3aMeHEHHsI.

15.®opMmyna BEIYUCIEHHS YaCTHOTO K03 HULIMEHTa KOPPEIIALIHN.

16.Kakoii k03 GHIIEHT OLEHNBAET B [IEJIOM Ka4eCTBO MOCTPOSHHON MOIeH?

17.Kak unrepnperupyercst KoO3pQUIHEHT MHOKECTBEHHOH AeTepMUHAIIH?

18.Dopmyrna BeIYHCICHUS KOAPPHUINEHTa MHO)KECTBEHHOW IETCPMUHALIUH.

19.B uem 3aKIt04aeTcs pasinuue MEeX1y «UUCTHIM» U CKOPPEKTUPOBAHHBIM HHJIEKCAMU MHO>KECTBEHHOM JeTepMHUHAILINN?
20.®opmysa BEIYUCICHHS CKOPPEKTUPOBAHHOTO MHEKCA MHOYKECTBEHHOH 1€TepMUHAIIUH.

21.Ha3oBuTe METOM, UCTIONIB3YyEMBIH JIJIsl OLIEHKU IapaMeTPOB YPaBHEHHSI MHO)KECTBEHHON PErpecCHH.




22.Yto coboii npecTaBIsAeT ypaBHEHUE PErPECCUU B CTaHIapTU30BaHHOM MaciiTabe?

23.®opmyra BEIYHCICHHS CTaHAAPTU30BAaHHON IIepEeMEHHON.

24 Kakasi cyLecTBYeT CBA3b MEXy KO3 (UIMEHTOM MHOKECTBEHHOM PErpeccuu co CTaHAapTU30BaHHBIM K03 GHULUEHTOM?
25.Kak uHTepIpeTHpyEeTCsS CTaHapTH30BaHHbIH kK03 duimeHt perpeccun?

26.KaxoBo HazHaueHUe cpeiHero KoddduirenTa 3nacTuaHOCTU?

27.®opmyra BEIYUCIICHUS cpeiHero K03 duimenTa 3;1acTHIHOCTH.

28.KaxoBo Ha3HaYeHUE 4aCTHOIO K03(h(ULIUEHTA IIaCTUUHOCTU?

29.®opmyrna BEIYUCICHUS YaCTHOTO KO3 PHUITHEHTA 3TaCTHYHOCTH.

30.C moMomIpio KaKoTO IMOKa3aTels OIEHUBAETCS B IIEJIOM 3HAYUMOCTh YPaBHEHHUSI MHOXKECTBEHHON perpeccuu?
31.®opmyna Beruucienus F—kpurepus Ourepa.

32.Yro takoe yacTHbIil F—kpurepnii?

33.®opmyna BEIUUCIEHUS YacTHOro F—xpurepus.

34.C noMoIIIbI0 KaKOT0 MOKAa3aTellsl OICHUBACTCS 3HAYNMOCTh KOA(PPHUIIMEHTOB YHUCTOM perpeccuu?
35.®opmyna Bbruuciaenus t—kpurepust CTbIOICHTA.

36.DopMya BEIYUCICHUS CPEIHEH KBaJPATHYECKOM OIIHOKH.

37.Korza ucrnoins3yeTcs B3aUMOCBSI3b 4acTHOrO F—kpurepus u t- kpurepust CtbrofieHTa?

KOHTPOJIbHBIE 3ATAHUA

3agaya 1.

3aganue

1.IlocTpoiiTe THUHEHHBIE YpaBHEHUS TAPHOW PETPECCHH, OLIEHUTE X 3HAYNMOCTH ¢ ToMoIIbio F — kputepus @umepa.
2.IlocTpoiiTe ypaBHEHHE MHOXECTBEHHOM perpeccuu B CTaHIapTH30BAHHOM U HATypaJlbHOM MacIiuTade.

3.0mpenennTe NOKa3aTeNy YaCTHON M MHO)KECTBEHHON KOPPEJISILIUH, YacTHbIe KpuTepun duiiepa u cienaite BEIBOIBL.
4.Haiinure yactHble KOA(GGUIHMEHTDI JACTUYHOCTH U CPaBHUTE UX ¢ [ - koo puuentamu.

3anaua 2.

3anaHue

1.Ecn Heo0X0J1MMO, OTIpeIeNITe apaMeTp a ¥ 3al0JHUTE MPOITyIIeHHbIe 3HAYeHHUS B TaOJIHIIE.

2.Mcnonb3ys t- kpurepuid CThIOJICHTa, OLIEHUTE 3HAYUMOCTh I1aPaMETPOB YpaBHEHUSI.

3.0ueHnTE 3HAYNMOCTh YPaBHEHHS B [IEJIOM, UCIIONB3Ysl 3HAaUCHHE MHOKECTBEHHOTO KO3 uUIIeHTa KOppeIauu.
4.Paccuuraiite F — kpurepuit @umepa.

5. Onenure 1o yacTHbIM F — kpurepusm uiiepa 1eaecoo0pa3HOCTh BKIIOUYCHUS B MOJIEIb:

a) daxropa x1 nmocie akropa x2;

0) daxropa x2 mocne pakropa x1.

6. Kaxoil u3 pakTopoB oka3biBaeT OoJiee CUIBHOE BO3/€ICTBIE HA pe3ynbTaT?

3anaua 3.

3anaHue

1.PaccuuTaiitTe mapaMeTpsl IMHEHHOTO YPaBHEHUSI MHOKECTBEHHOMN PErpecCH C TIOJIHBIM TepeuHeM (haKTOPOB.
2.JlaiiTe cpaBHUTEIILHYIO OLIEHKY CHJIBI CBSI3U (DPAKTOPOB € pe3yJIbTaTOM C MOMOIIBIO CpeaHuX (00umx) ko3 duimenTon
9NACTUYHOCTH.

3.0ueHHTE CTATHCTHYECKYIO 3HAUUMOCTh [TapaMeTPOB PErPECCUOHHOM MOENH ¢ IIOMOILBIO t — KPUTEPHS; HYJIEBYIO THIIOTE3Y O
3HAYMMOCTH YpaBHEHHS M TIOKa3aTelie TECHOTHI CBSI3M MPOBEPHTE C MOMOMIBIO F — KpuTepust.

4.01eHuTe Ka4eCTBO YPaBHEHHUS Uepe3 CPEAHIO0 OIIHMOKY alpOKCUMALHH.

5.PaccunTaiiTe MaTpUIBI NAPHBIX U YACTHBIX KOA()MOUIIMEHTOB KOPPESIUH U HAa HX OCHOBE U IO t — KpUTEPHIO UIs KO3 duimeHTon
perpeccun oT6epuTe HHGOPMATUBHBIE (HPAKTOPHI B MOJIETb.

6.PaccunTaiiTe IpOrHO3HOE 3HAUECHHE PE3yIIbTaTa, €CIIH IPOTHO3HBIE 3HAYEHHS (PaKTOPOB COCTaBISIOT 80% OT MX MaKCUMaIbHBIX
3HaYEHUH.

7.PaccumnTaiiTe OIIMOKH M JOBEPUTENIBbHBIN HHTEPBAJI IPOTHO3a AJIst ypoBHA 3HauuMocTH 5 niu 10% (0,05; 0,10).
8.01eHuTe NOJTy4YeHHBIE Pe3ysIbTaThl, BBIBOBI OQYOPMHUTE B AaHAIUTHYECKOH 3aIHCKe.

5.2. Tembl NHCBMEHHBIX PadoT

YueOHblil IU1aH U IporpamMMa JUCLUIUIMHBI HE IPEAyCMaTPUBAIOT HallMCaHUE MUCHbMEHHBIX PaboT

5.3. ®oH OLIEHOYHBIX CPEACTB
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5.4. IlepeyeHb BUIOB OLIEHOYHBIX CPEACTB

1.KoHTposnbHbIE BONPOCH AJIs TPOBEACHUS TEKYILET0 KOHTPOJIS

2.KoHTpOJIbHBIC BOMIPOCHI IS POBEICHHS IPOMEKYTOYHOM aTTECTAIIMH 110 UTOTaM OCBOCHUS TUCIIUTUINHBI
3.0T4eT o caMoCTOsATENbHOM pabore

4. Tects




