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KOMNETEHLUU 1O JUCHUIJIMHE
«IKOHOMETPHUKA (ITPOJBUHYTBIN YPOBEHbB)»

Koxn Conepxxanne KoMIeTeHIIUA
KoMIIe- B COOTBETCTBUHM C MHIHKATOPLI I0CTHIKCHHS .
T ®IOC BO/OIBO chpopMHpPOBAHHOCTH KOMIIETCHIMI
YK-1 Crioco6eH oCyIIeCTBIISATh YK-1.1 3naet npoOIeMHYIO CUTYallUIO KaK CUCTEMY,
KPUTHYECKUI aHaJIU3 BBISABJISISL €€ COCTABJISIIOIIME U CBSI3U MEXAY HUMU U
MpoOJIEMHBIX CUTYaIlui Ha MPUHITATIAMU 00001IeHUsT HHDOpMaIun
OCHOBE cUcTeMHOro noaxoaa, | YK-1.2 YMeeT ananu3upoBaTh HICTOUHUKU
BBIPa0aTHIBATH CTPATETHIO uH(popMaluu, HEOOXOAUMOI 1St
JNENCTBUN npodeCcCHOHATIBLHOMN 1 TETLHOCTH
VYK-1.3 Bnaneer MHCTpyMEHTaMH KPUTUUECKOTO
aHaIIM3a HAJe)KHOCTH HCTOYHUKOB HH(OpMAIIUH,
YIIPABJIECHUS KOMMYHUKALUSAMU B IIPOEKTE
ITK-3 CriocobeH HCToJb30BaTh U I1K-3.1 3HaeT coBpeMEHHBIE METO/IbI HAYIHBIX
pa3BUBAaTh METOMbI HAYYHBIX | UCCIIEOBAHUN B 00JIACTH MPOSKTUPOBAHUS
HCCIEA0BAHUHN U MH(OPMAIIMOHHBIX CUCTEM B SKOHOMUYECKON
MHCTpYMEHTapus B 00JacTu | I€ATEIbHOCTH,
IIPOCKTUPOBAHUSA U [1K-3.2 YMmeer npoBOAUTH aHATIU3 U BBIOOP
yIIpaBJICHUS MHCTPYMEHTAapUs IPOCKTUPOBAHUS U YIIPABICHHUS
WH()OPMATMOHHBIMU MH(POPMAITMOHHBIMHU CUCTEMaMH B YKOHOMHUYECKOI
CHUCTEMaMU B DKOHOMUYECKOM | AEATEIbHOCTU
NEeATEIIbHOCTU [1K-3.3 Bnaneer HaBbIKaMH TPUMEHEHHUS B MPAKTHKE
MPOEKTUPOBAHUS UH()POPMALIMOHHBIX CHCTEM B
SKOHOMHUYECKOH ACSATEIBHOCTA COBPEMEHHOTO
[IPOIPAMMHOI'0 U METOJAUYECKOI0 HUHCTPYMEHTAPUS
TECTOBBIV MATEPUAJI JISI JUATHOCTUKA NHAUKATOPOB
OIIEHUBAHMS C®OPMHUPOBAHHOCTHA KOMIIETEHIIUIA
Ne |IIpaBuabHBIH Coaeprxanue Bonpoca Komme
3aja oTBeT TeHIUSA
HUSA
3AJJAHUS OTKPBITOI'O TUITIA HA JOITOJIHEHHUE
1 IIpouuTaiiTe TEKCT U 3aNMILINTE MPABUJIbHBII OTBET. YK-1
Ot 3HauYeHHs] YCIOBHOTO MAaTEeMaTHYECKOTO OXKMAAHHS Y 3aBUCHUT BEIMYMHA
............................. U1t QyHKIUH perpeccuu
2 IIpouyuTaiiTe TEKCT U 3aNIMIUIMTE PABUJILHBIN OTBET. TIK-3
Ecma  Bemonmsiercs  ycnosue I, >0,7, To 1Be TmEpeMEHHbIE SBHO
............................. MeXIy co00#, TO eCTh HaXomsTci B JIMHEHHON
3aBUCHMOCTH
3 IIpouuTaiiTe TEKCT U 3aNMIIMTE PABUJILHBIN OTBET. VK-1
CymiecTBOBaHHE TECHOW JIMHEHHOW 3aBUCUMOCTH, WJIM CHJIBHON KOPPETSAIHH,
MEXay JByMs Wi Oojee OOBSCHSIOIIMMU TIEPEMEHHBIMH Ha3bIBACTCS
4 IIpounTaiiTe TEKCT W 3aNUINNTE NPABWIBHBIN OTBET. TK-3
HauOonbiiee pacrmpocTpaHeHHE B JSKOHOMETPUYECKHX — MCCIICTOBAHUSIX
HOJIYYHITH CHCTEMBI . ...venenieenanaenenennen,

3AJAHUSA OTKPBITOI'O TUITA CBOBOJHOI'O U3JIOXKEHUSA




C PABBEPHYTBIM OTBETOM

5 IIpounTaiiTe TEKCT W 3aNUIINTE PA3BEPHYTHINA OTBeET. YK-1
[HaiiTe KpaTKue XapaKTepPUCTHKH MPUMEHSIEMBIX B IKOHOMETPUKE OCHOBHBIX
NEpEeMEHHBIX (TpeX BHIOB) C YKa3aHHWEM WX Ha3BaHUSI M CYLIECTBYOLIMX
0003HaYeHUH

6 IIpouuraiite TEKCT " 3anMIuuTe pa3BepHYTHI orser. | HK-3
Bo BpeMeHHBIX psAax ONHUM M3 OCHOBHBIX MOJENCH SBISETCS alAuTUBHAS
Mozenb. B 3amade s 3TOW MOJIEIIM U3BECTHBI: JIaT PaBHBIN 4; W 3HAYEHUS TPEX
CKOPPEKTHPOBAHHBIX CE30HHBIX KOMIOHEHT S, =2;S, =-1;S, =-2. Haiitn
3Ha4YeHHE S,.

7 IIpoumnraiite TEeKCT i 3anuuuTe pa3BepHYTHIH orBer. | YK-1
Jlns  perpeccuonHod  moxenn  Bupa: Y =Dy +0bX +b,x, +bX, + &
HEOOXOUM MUHHMAJIBHBIA 00beM HaOJIIOJeHUH, KOTOPBIA CONEPKHUT OOBEKTHI
HaOJIroNeHNs B OMpeJielieHHOM KonuyecTBe. [laiiTe 000CHOBaHME YKa3aHHOTO
KOJINYECTBA.

8 IIpouuTaiiTe TEKCT U 3aNIMILIMTE PA3BEPHYTHIH OTBET. [K-3
Koaddumment koppensun MeHseTcsl B U3BECTHBIX npenenax. s ypaBHeHHSA
NApHON JIMHEIHON perpeccun y =3—2X+& pAacCUUTaTh CaMBIi KOPOTKHMH
WHTEpBaJ M3MEeHeHHs K03((DUIHEeHTa KOPPETSIHY.

3AJAHUS 3AKPBITOI'O THITA HA YCTAHOBJIEHUE MMOCJHEJOBATEJBHOCTH

9 IIpouuTaiiTe TEKCT H YCTAHOBHUTE MOCI€10BATEILHOCTD. YK-1
[locnenoBaTensHOCTH ~ 3TaloOB  HCCIENOBAHUS  MOAEAM C  [IOMOILBIO
0000IIIEHHOTO METOIa HAMMEHBIINX KBAIPATOB CIIEAYIOIAS:
1. Msmensiercs cnenudukanis Moaend (MyTéM npeoOpa3oBaHUs YPAaBHEHHS C
y4a€ToM K03 (HHUIMEHTa TPONOPIIOHATBHOCTH JUCTIEPCHIA OCTATKOB)
Z.YCTaHaBJ'II/IBaeTCSI HaJIM4YUC TCTCPOCKCAACTUIHOCTU HIIU aBTOKOPPEIIANU
OCTaTKOB
3.O1eHNBAIOTCS TApaMETPhl HOBOM MOJIEITH
4.0OuenunBaeTcs o01Iee Kau4eCTBO MPe0OPa30BaHHON MOIETH
3anuiuuTe COOTBETCTBYIOULIYI) IMOC/JEA0BATEJbHOCTh NPABUJILHOCTH
cJiel0BaHUs YCJOBHIi B BuAe nudp cjeBa HanpaBo

10 IIpounTaiiTe TEKCT H YCTAHOBUTE MOCIEI0BATEIBHOCTD. YK-1
Jnst oleHMBaHMS KayecTBa SKOHOMMKO-MAaTEeMAaTHUECKHUX MOJENEH Hapsay ¢
KPUTEPHUAMHU TOYHOCTH HCIIOIB3YIOT TaK Ha3bIBAEMbIe KPUTEPHUHU aJI€KBATHOCTH.
CyTb KpuTepueB aJeKBaTHOCTH 3aKJIOYaeTcs B TIPOBEPKE COOTBETCTBHUS
BPEMEHHOI'O Ps/ia, COCTOSILEr0 U3 3HAYEHUN OCTATOYHON KOMIIOHEHTHI, PSay
CTaTUCTUYECKUX TMIIOTE3, TAKUX KaK:
1. IlpoBepka paBeHCTBa  MaTeMaTH4YECKOrO  OXHJAHUS  OCTATOYHOM
KOMIIOHEHTHI HYJIIO
2. IlpoBepka HE3aBUCHUMOCTH IOCJIEIOBATENbHBIX 3HAUYCHUH OCTaTOYHOMN
KOMITOHEHTBI MKy OO0
3. IlpoBepka, SBISIOTCA JM CIy4alHBIMH BEIMYHMHAMH IOCIEIOBATEIIbHbBIC
3HAYEHUS] OCTATOYHON KOMIIOHEHTHI.
4. TlpoBepka TOAYMHEHHOCTH  3HAYEHWH  OCTATOYHOM  KOMITOHEHTHI
HOPMaJTbHOMY 3aKOHY paclpe/IeIeHHs.
3anummTe  COOTBETCTBYINYI0O  MOCJHEI0BATEBHOCTL  NPAaBHJIbHOCTH
cJel0BaHus YCJOBHIi B BUje nudp cjieBa HanpaBo

11 IIpounTaiiTe TEKCT M YCTAHOBUTE MOCIEI0BATEIBHOCTD. IK-3

B nmapHOil nMHEIHOW perpeccuu OLEHUBAETCA 3HAYUMOCTH HE TOJIBKO
YpaBHEHHUS] B LEJIOM, HO W OTAEIbHBIX €ro mapamerpoB. C 3ToM LeENbl0 MO

KaXIOMy M3 TapaMeTPOB OMpeIeNseTcs ero cranaaptaas ommobka: My u My




" IpUMCHACMAA IJId 9TUX ueneﬁ.

1. Bennunna ko3 duimeHTa perpeccuy CpaBHUBAETCS C €ro CTaHIapTHOM
OIIUOKOM

2. O1ieHKa CYIIeCTBEHHOCTH KO3 PHUIIMEHTA perpeccuu

3. Brerumcisiercs paktudeckoe 3HaueHue t - kpurepust CTbroJicHTa

4. 3nauenue t - KpuUTepUs CpaBHUBAETCS C TaOJIMYHBIM 3HAYCHHUEM IIpU

OTIPE/ICICHHOM YPOBHE 3HAUUMOCTH (X U YHCJE CTEMeHeH CBOOO B (I‘l — 2).

3anumuTe COOTBETCTBYIOINYI0  MOCJIEI0BATELHOCTh NPaBUJILHOCTH
cJIeIOBAHUS YCJIOBUH B BUje udp cjieBa HANpaBo

12

IIpouuTaiiTe TEKCT U YCTAHOBHTE MOC/I€10BATEIbHOCTD.

B  okoHOMETpHKE  MOXHO  BBIJENUTH  IIECTh  OCHOBHBIX  JTamoB
9KOHOMETPHUYECKOTO MOJEIMPOBaHMA. Pacmonoxure HMX B MOpSAKE HX
peanu3zanuu.

1. TTapameTpu3ariuis

2. Bepudukarus

3.TlocTaHOBOYHBII

4. nenTudukaius

5. MadopmanroHHbIit

6. AnipHOpHBIif

3anumuTe  COOTBETCTBYIONIYH)  IOCJTA€I0BATEIbHOCTH NPaBHJIbHOCTH
cJieJOBaHusl YCJI0BHi B Bue nudp ciesa HAPaBo

YK-1

13

IIpounTaiiTe TEKCT U YCTAHOBUTE MOCIEI0BATEIbHOCTD.

YacrHble K03()(HUIHEHTH KOPPESIMY UCIOIB3YIOT Ha CTaIuH (OPMUPOBAHUS
monenu. Ilpu moctpoeHnn MHOTO(AaKTOPHOH MOJENnu, OIpenesseTcs
TIOCJIE/I0OBATENILHOCTD CIIEAYIONIHNX [IaroB:

1. CtpouTcst HOBOE ypaBHEHUE PETPECCUH

2. PaccunThiBaeTCs MaTpUIla YACTHBIX KOAPDHUITUESHTOB KOPPEISAITUU

3. Orbupaercs GakTop ¢ HAMMEHbBINEH W HECYNIeCTBEHHOW No t- kpuTepuio
CrprofieHTa BEIMYMHOM MOKA3aTeNsl YACTHOU KOPPENALUU

4. OmpenensieTcss ypaBHEHHE PETPECCHU C TTOJTHBIM HA00pOM (haKTOpOB

5. Bce yactHbie K03(DHUIMEHTH KOPPEISAIMH CYIIECTBEHHO OTIMYAIOTCA OT
HYJIS

3anuiuuTe COOTBETCTBYIOIIYI0  IOC/TeJ0BATEIbHOCTh  NPABHJIBLHOCTY
cJIe/I0BaHUS YCJIOBHIi B Bujie nudp ci1eBa HANPaBo

[IK-3

14

IIpounTaiiTe TEKCT H YCTAHOBUTE MOCIEI0BATEIBHOCTD.
HccnenoBanus OCTaTKOB &; MPENIONAraloT MPOBEPKY HAIMYMA CIIETYFOLIUX

AT TPEANOCHUIOK METOda HAUMCHBIIINX KBAAPATOB:

1) HYyJIeBas CPCAHA BCJIMYMHA OCTATKOB, HC 3aBUCAIIAA OT X;

2) TOMOCKCHACTUIHOCTDb — AUCICPCHUSA KAXKAOI'0 OTKIOHCHUA Si, OJJMHAaKOBa

JUIsl BCEX 3HAYEHUH X
3) caydaiiHblii XapaKTep OCTaTKOB
4) ocTaTKu MOAYHMHSIIOTCS HOPMAIBHOMY PACIIpeIeICHHIO

5) OTCYTCTBUE aBTOKOPpEIALMN OCTATKOB — 3HAYE€HUSA OCTATKOB &

pacmpezeneHsl He3aBUCUMO APYT OT Apyra

3anumuTe  COOTBETCTBYIONIYI0  IOCIEI0BATEIBHOCTH  NPABHJIBHOCTH
cJIe/I0BaHUsl YCJIOBHI B BUAe i dp cjieBa HANpaBo

YK-1

3AJAHUS 3AKPBITOTI'O TUITA HA YCTAHOBJIEHUE COOTBETCTBUA




15 IIpounTaiiTe TEKCT U YCTAHOBUTE COOTBETCTBHE. YK-1
YcTaHOBUTE COOTBETCTBHE, MyTeM NOAOOpa K KaKIOH MO3UIMU JaHHOH B
JIEBOM CTOJIOLE, COOTBETCTBYIOIICH MMO3UIMK U3 IPABOTO CTONOLA.

€CJIM YHUCIIO TIPUBEICHHBIX
Mopenb PHBEA
1| ko3 durmeHToB OOIIBIIE YHCTIA
UACHTHPHULIUpYyEMa
CTPYKTYPHBIX K03(h(HunmeHTOB
€CIIM YUCIIO TapaMeTPOB CTPYKTYPHOI
Mozenb p POB CTPYKTYp
2| MOJeNH PaBHO YHCIY TapaMeTpOoB
HeuACHTUUITUpyeMa N
MIPHUBEJCHHOW ()OPMBI MOJICIN
€CIT YUCIIO TIPUBEICHHBIX
Mopens PHBCA
3| K03 HUIUCHTOB MEHBIIE YUCIIa
CBEPXUACHTUDUITPYyEMa
CTPYKTYpHBIX K03 uiinenTon
3anummuTe BbIOpaHHbIe MU (PHI M0]1 COOTBETCTBYIOIIUMHU OYKBAMM
A b B

16 IIpounTaiiTe TEKCT U YCTAHOBUTE COOTBETCTBHE. [K-3
YcTaHOBUTE COOTBETCTBUE, IyTeM MOAOOpa K KaXIOW MO3WIMU JaHHOH B
JICBOM CTOJIOIIE, COOTBETCTBYIOIIICH TTO3HMIIMY U3 TIPABOTO CTOJIOIIA.

¥ JUCIIEPCHS OCTaTKOB JOCTUTACT
MaKCUMaJbHOM BEJTMYHHBI TPH
A 1 CPEJHUX 3HAYECHUSIX TIepeMeHHON X |
YMEHBIIIAETCS IPU MUHUMAIBHBIX U
MAaKCHUMAJIbHbIX 3HAUYCHUAX X
¥
MaKCUMaJbHas JUCTICPCHSI OCTATKOB
[IPU MAJIBIX 3HAUYCHUAX X W AUCTIEPCHUS
b 2 | oCcTaTKOB OJHOPOJIHA 110 Mepe
yBeIMYeHHs 3HaYCHUH X .
X
¥
B 3 | AWCTIEPCHS OCTATKOB PAcTeT 10 Mepe
yBenmudeHus X
X
3anummuTe BoIOpaHHbIe IH(PHI MO COOTBETCTBYIOIIMMHU OYKBAMM
A b B
17 IpouuraiiTe TEKCT U yCTAHOBUTE COOTBETCTBHE. YK-1

YCTaHOBUTE COOTBETCTBUE, MyTeM MOAOOpa K KAXKIOH MO3UIMKU JTaHHOH B
JIEBOM CTOJIOIIE, COOTBETCTBYIOIICH TO3UIIMY M3 TIPABOTO CTOJNONA.

HecwmemeHnHoCTh OLIEHKH TTapaMeTpa YBEJIMYEHNE €€ TOYHOCTH
A | perpeccun, noxyyeHHou mo MHK, 1 | ¢ yBenmueHueM o0beMa
O3HaydaeT BBIOOpKHU
D¢} hekTHBHOCTH OIIEHKH MapaMeTpa
. YTO OHA XapaKTEPHU3YyETCs
b | perpeccun, nomyuennoi no MHK, 2 N .
HauMEHbIIEH Tucnepcueit
03HayvaeT
CoCTOATENBHOCTD OILIEHKH YTO MaTEMATUYECKOE
B | mapamerpa perpeccuu, moryueHHON 3 | O)XuJaHuE OCTATKOB
no MHK, o3navaet PaBHO HYJIO

3anummuTe BEIOpaHHbIE HU(PBHI 0] COOTBETCTBYIOIIUMHU OYKBAMM:




A b B
18 IIpounTaiiTe TEKCT U YCTAHOBUTE COOTBETCTBHE. YK-1
YcTaHOBHTE COOTBETCTBUE MEXKAY KOMIIOHEHTaMH JUCIIEPCHU B BUJE CYMMBI
KBaJpaToOB, MyTeM HOoAOOpa K KaXAOM MO3UIMM AaHHOW B JIEBOM CTOJIOLE,
COOTBETCTBYIOILIEH NO3ULIMY U3 IPABOTO CTOJIOLA.
C 2
A Qe 1 Z(y| - yl)
i=1
s —\2
b Q 2 Z iy
i=1
n . —\
B Qr 3 Z Yi—Yy
i=1
3anummuTe BhIOpaHHbIE MU (PHI 0] COOTBETCTBYIOIINMHI OYKBAMH:
A b B
19 IpouuraiiTe TEKCT U YCTAHOBUTE COOTBETCTBHE. [IK-3

YcTaHOBHTE COOTBETCTBHE, IMyTeM IMOAOOpa K KaKIOW MO3WIMH JaHHOW B

JIEBOM CTOJIOIIE, COOTBETCTBYIOIIEH TTO3HUIINY U3 TIPABOTO CTOJIOIA.

g

o~

N

octatku & HE UMEIOT

MOCTOSIHHOW JUCIIEPCUU

octatku € He CIly4aiiHbI

L]

OCTaTKH &; HOCAT

CHCTEMaTUYeCKU
XapakTep

3anummuTe BhIOpaHHbIE MU (PBHI MO COOTBETCTBYIOIIMMHU OYKBAMU:

A

b

B




20 IIpounTaiiTe TEKCT U YCTAHOBUTE COOTBETCTBHE. [K-3
VYcTaHOBUTE COOTBETCTBHE, MyTeM MNOA0Opa K KaKIOW MO3WIHMH JaHHOW B
JIEBOM CTOJIOLE, COOTBETCTBYIOIICH MO3UIIMK U3 IPABOTO CTOIOLA.
A | YpaBHeHue nneHTHOUIMPYEMO, €CITH 1| D+1=H
b | YpaBHeHHNe HEHICHTUDUIMPYEMO, €CITH 2 | D+1>H
B | YpaBHenue cBepxunentudunmpyemo, ecin] 3 | D+1< H
3anummuTe BhIOpaHHbIE MU (PHI 0] COOTBETCTBYIONIUMHU OYKBAMU:
A b B
3AJAHUA KOMBUHHUPOBAHHOI'O TUIIA C BBIBOPOM
OJIHOI'O ITPABUJIBHOI'O OTBETA
21 IIpounTaiiTe TEKCT U BHIOEPUTE MPABMIIbHBIA OTBET. YK-1
F - kpurepuit @uiepa 3Ha4MMOCTH YPaBHEHHUS PETPECCUH, PACCYUTHIBACTCSI
no ¢popmyie
1-R* n-
1L P —
R m-1
R* n-m-1
2. F = >
1-R m
R*? n+l
3 F=r——=
1+R° m-1
1-R* n+1
4. F = "
R m+1
22 IIpounTaiiTe TeKCT U BbIOEPUTE MPABUIIBHBINA OTBET. IK-3
MynbpTUIUIMKAaTUBHAS MOJIETIb BPEMEHHOTO Psifia CTPOUTCSI, €CIIU
1. 3HaueHUs CE30HHOM KOMIIOHEHTHI IPEAIONAraroTCsl MOCTOSHHBIMH UIS
Pa3INYHBIX [IUKIIOB
2. AMIIMTYy1a CE30HHBIX KOJIeOaHWi BO3pacTaeT UIIM YMEHBIIAETCSI
3. OTCcyTCTBYET TEHACHUUS
4. AMIuiTya Kone0aHui MPHOIH3UTEHFHO TTOCTOsTHHA
23 IIpounTaiiTe TeKCT U BbIOEPUTE MPAaBUJIBHBINA OTBET. YVK-1
Hnsg mocTpoeHuss MOJENM JIMHEWHOW MHOMECTBEHHOM perpeccuu BHJA:
y=a+Dbx +b,X, HeoOX0aMMOE KONMIECTBO HAOMIOACHHI IOIKHO OBITh HE
MeHee
1.9
2.16
3.12
4.14
24 IIpounTaiiTe TeKCT U BbIOEPUTE NMPABMIIBHBIN OTBET. [K-3

[lomy4yensl  crnefyromue  pe3yjiabTaTbl OLUEHKH  MapaMeTpoB  MOZEIHU
MHOKE€CTBEHHOM JIMHEWHON perpeccuu

[TapameTtp Koad¢uiment | CrannmaptHas ommbka | {- craTucTuka
Y - mepeceueHue 12,4 0 1,55
X, -9,6 3,2 -3,0
X, 62 0,12 4,0
X, -6,3 2,0 -3,15

Ouenka b, paBHa:

1.33,33
2.0,03




3.0,48
4.-9,6

25

IIpoyuTaiiTe TEeKCT U BHIOEPUTE MPABUJILHBII OTBET.

2
CyTtb k03¢ hunmenTa qeTepMUHAIIAN rxy COCTOMT B CJIEIYIOIIEM

1. XapakTtepuzyeT IONIO TUCIEPCHU pPe3yJbTaTHBHOTO MpU3HAKA Y,
00BSICHAEMYIO perpeccueii, B 001l TUCIIEpCHH Pe3yIbTaTUBHOTO MPU3HAKA

2. Xapaktepu3yeT JOJI0 JUCIICPCUU Y , BBI3BAHHYIO BIUSHUEM HE YYTCHHBIX B
Mozenn (hakTOpoB

3. OreHrBaeT Ka4eCTBO MOJACTH M3 OTHOCHUTEILHBIX OTKIOHEHUH MO KaKIOMY
HaOJII0IEHUIO

4. XapakrepusyeT JONI0 IHCHEPCHH  Pe3yIbTaTHBHOTO MpHU3HAKa Y ,
00BSICHAEMYIO perpeccueit

YK-1

26

IIpoyuTaiiTe TEeKCT U BHIOEPUTE MPABUJILHBII 0TBET.

Koadduuuent aBrokoppeniuun

1. XapakTepusyeT HaIM4YUe WU OTCYTCTBHE TEHACHLIUU

2. XapakTepusyeT TECHOTY HETWHEHHON CBSA3M TEKYIIEro M MpelblIylero
YpOBHEH psiaa

3. XapakTtepuszyeT TECHOTY JIMHEWHON CBS3M TEKYIIEr0 M IMOCICIYIOIIETO
YPOBHEH psiaa

4. XapakTepuszyeT TECHOTY JIMHEHHON CBSI3U TEKYIIEro M MNpeAblayLIEro
YPOBHEH psia

[K-3

3AJAHUA KOMBUHUPOBAHHOI'O TUIIA C BBIBOPOM
HECKOJIBKHUX TIPABUJIBHBIX OTBETOB

27

HpO‘lHTaﬁTe TEKCT " Bblﬁepl/lTe NpaBUJIbHLIC OTBETLI.

IIpy cyiecTBOBaHUM HEINMHEWHBIX COOTHOLUEHUN MEXAY 3KOHOMHUYECKHUMMU
ABJICHUSIMH, PA3IMYalOT 1Ba BUAA HEITMHEWHBIX PErPECCHI:

1. Perpeccun, HenMHEWHBIE OTHOCHTEIBHO BKJIIOYEHHBIX B  aHAIU3
OOBSICHSIIONINX MTEPEMEHHBIX, HO JTMHEHHBIC M0 OIIEHUBAEMBIM TTapaMeTpam

2. Perpeccuu, nuHeiHbIE IO OLEHUBAEMbIM MapaMeTpaM, HO HEJIMHEHHBIE IO
pe3yIbTaTUBHOMY MIPU3HAKY

3. Perpeccun, HeMMHEHHBIE IO OIICHUBAEMBIM MTApaMeTpaM

4. Perpeccun, HeIWHEHHbIE OTHOCHUTENHHO BKJIIOYEHHBIX B aHAIN3
00BSICHAIOUIMX NTEPEMEHHBIX

YK-1
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IIpounTaiiTe TeKCT U BbIOEPUTE NPABWIbHbIE OTBETHI.

Kakum u3 cmoco60B MOKHO 0OHAPYKUTh T€TEPOCKETACTUIHOCTE:
1. IlocTpoeHue quarpaMmbl paccessHUsI

2. Tect N'onndenna-Keanara

3. MHK-omienka mapaMeTpoB

4. Haxoxaenue Ko3ppHUIIMEHTOB KOPPETSIHU U JeTEPMUHAIINN

[IK-3
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IIpounTaiiTe TeKCT U BbIOEPUTE NPABWIbHbIE OTBETHI.

[Ipn mccnenoBaHuM MeTOAa MOLIATOBOro MCKIMOYeHUs: (oTOopa) (axTopoB,
OJIMH W3 HanOoJiee MPOCTBIX MPHUEMOB COCTOMT B TOM, YTO M3 JIBYX BXOJIHBIX
NEPEMEHHBIX, HMMEIOIINX BBICOKHH KOYDOUIMEHT KOppEeIsluu, OJHA
nepeMeHHasi uckiouaercs. JlaHHas npoueaypa NpUMEHSAETCS HECKOJIBKO pas.
Bribepure Tpu npo0i1eMbl, BOSHUKAIOIIHNE TIPU TPUMEHEHHUH 3TOTO TIpUEeMa:

1. Ompenenenne MOPOroBoro 3HauCHUSI KOIPHUIMEHTA KOPPETSAHI

2. BbIOOp HCKITI0YAEMOiT TIEpEMEHHON

3. OueHKka W3MEHEHHs 3HAYUMOCTH PErPECCHOHHOTO YpPAaBHEHUS MPH
WCKIIIOYEHHUHU TOW WJIM MHON BXOAHOM MepEMEHHOMN

4. BriGupaercs TepeMeHHas!, MMEIOIas HAUMEHBIIHN MapHbIid KO3()QUIMEHT
KOpPENSAINU C BBIXOJHON NEpeMEHHON

5. Koadduument rerepMUHAIMU IBYMEPHO# MOJEIH ObLII HAUMECHBIIAM

[IK-3
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IIpounTaiiTe TeKcT U BbIOEPUTE NPABUIbHBIE OTBETHI.

B 3amauax ananm3za BpeMEHHBIX PSAIOB NMPU H3YUYEHUH pPEaTbHBIX CHUTYallWH,
MOKHO MPUHTH K BBEIBOIY, YTO B OOIIEM CIydae THUITMYHBIC BPEMCHHBIC PSIbI
CKJIaJBIBAIOTCSI U3 HECKOJIBKUX COCTABIISIOLIHX:

1. Tpenn, oONMCHIBAIOMMIA JOJATOBPEMEHHYIO  TEHICHIIMIO  HW3MEHEHHS
BBIXOJHOW EPEMEHHOMN

2. Ce3oHHBbIE KONIEOAHHS

3. Hemmepnoanueckue KojieOaHws OTHOCHUTEIILHO TPEeHIA

4. CirydaiiHasi, HeperyIsipHasi COCTaBIISIOIAs

5. OTCYTCTBHE IMKINYECKUX KOJICOaHUI

VK-1
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IMIpounTaiiTe TEeKCT U BbIOEPUTE NPABWIbLHBIE OTBETHI.
[IpenmocruikaMy MeTOAa HAWMEHBIINX KBAApPaTOB (YCIOBHSIMH TEOPEMBI
l'aycca- MapkoBa) ansd  MOJend TApHOW  JMHEWHOW  perpeccuu

Y =b, +0b, X + & sBsroTCs cnemyromue yTBepK ACHHSL:

1. Maremartndeckoe OXUIaHHE CIyYalHOW KOMITOHEHTHI [UIsI JFO0O0TO
HaGITIO/IeHus I0JKHO 61T nocTosHHO: M (g, ) = const; i = in

2. MaTteMaTU4ecKoe OXHUJaHUE CIAyYalHONH KOMIIOHEHTBI I JIF0OOro
HaBTIOSIeHHs TOIDKHO GBItk Hymo: M (g )=0;i=1n

3. Teoperwueckass AmcriepcHs CIy4YailHOH KOMIIOHEHTHI JOJDKHA OBITH
IIOCTOSIHHA /I BCEX HAOIIIOIEHHNIA: D(,si ): const; i = ]]

4. Teoperuyeckas AUCIIEPCUS CIYYalHON KOMIIOHEHTHI JOJDKHA CTPEMHUTHCS K
HYJI0O T[pH  HEOTPAaHMUCHHOM  BO3pacTaHWU  YWCIA  HAOJIOJCHUM:

lim D(s, )= const; i =1,n
n—oo

[K-3
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IIpounTaiiTe TEKCT U BbIOEPUTE NPABUWIbLHBIE OTBETHI.
Kakve w3 yKka3zaHHBIX ypaBHCHHUU  TONJAIOTCA  HEMOCPEICTBEHHOM
JIMHEeapu3aluu

1. y=AK?¢
2. y=AK?L" +¢
.y= !
a+(B, +px+e)
1

s y= (:Bo"'ﬂlx"'g)

YK-1
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