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1. HEJIX OCBOEHUA JTUCHUTIINHBI

1.1|yrnyOuts npencraBieHne 00ydaeMbIX O TEOPETHUECKUX OCHOBAX COBPEMEHHBIX SKOHOMETPHUYECKUX METOAOB aHAJIN3a JaHHBIX, U
HAY4YHUTh KOPPEKTHOMY HCIIOJIb30BAHUIO MHCTPYMEHTOB aHAJIM3a U MOJAEIMPOBAaHMS Ha IIPAKTHUKE IpU paboTte co
CIEeNHAIN3UPOBAaHHBIMU 3KOHOMETPHUECKUMH IPOTrPaMMaMH.

2. TPEBOBAHUA K PE3YJBbTATAM OCBOEHUA JUCITUIIJIMHBI

OIIK-2:CnocofeH npuMeHATH NPOJABUHYThIe HHCTPYMEHTAJIbHbIEe MeTOAbl IKOHOMHYECKOr0 aHAIU3Aa B MPUKJIATHBIX U (WJIH)
(pyHAaMEHTATbHBIX HCCJIEIOBAHUAX;

OIIK-5:CnocodeH HcnoJib30BaTh COBpeMeHHble MH(pOPMallHOHHbIE TEXHOJIOTHN 1 IPOrpaMMHbIe CPeACTBA NMPH pellleHu
npogeccHoOHANTBHBIX 32124,

B pe3yjabTaTe 0CBOCHUS TUCHUITIHHBI oﬁyqamumiicsn JOJIZKCH

3HaTh:

MeTozbI cOopa, aHanu3a 1 00pabOTKU JaHHBIX, SKOHOMETPHUECKOTO MOAEIMPOBAHUS U IIPOTHO3UPOBAHUS, HEOOX0IUMbIE IS PELICHUS
npodeccroHambHBIX 33134 (cooTHECeHO ¢ uHauKaTopom OITK-2.1);

BO3MOKHOCTH HCTIONIb30BaHus Monyis "Ananu3 nanueix" Calc u sxoHOMeTpuueckoro nakera Gretl; 2 6a3br ganHbix cetu Internet mst
pelIeHust aHATNTHIECKUX M HCCIIEI0BATENbCKIX 3a1ay (CooTHeCeHO ¢ nHankaropom OITK-5.1)

YMmeTn:

OCYILIECTBIATH BEIOOP HHCTPYMEHTAJIBHBIX CPENICTB I 00pa0OTKH 3KOHOMHUYECKHMX JTaHHBIX B COOTBETCTBUU C IIOCTABICHHOW 3a1a4yeid,
aHAJIM3UPOBATh PE3YJIBTATHl PACYETOB H 00OOCHOBEIBATh MOTYYEHHBIE BBIBOJIBI; OLIEHUBATH YKOHOMETPHIECKHE MOJIEINH, aHAIN3UPOBATh U
COJIep>KaTeNIbHO UHTEPIPETUPOBAThH PE3YIbTAaThl SIKOHOMETPUIECKOTO MOIEIMPOBAHMUS; IPOTHO3UPOBATH HA OCHOBE SKOHOMETPUUECKHUX
MoJIesiel oBeieHHe SKOHOMUYECKHX areHTOB, Pa3BUTHE YKOHOMUYECKHX MTPOLIECCOB U SBJICHHUI Ha MUKPO- U MAKPOYPOBHE (COOTHECEHO C
nHankaropom OITK-2.2)

OCYIIECTBIISTH MIOMCK HEOOXO0IMMOM HH(pOpManuK B 6asax qaHHBIX ceTH Internet; mcmonb3oBath cpeacTsa Moayist "Anamus qanubx" Calc u
9KOHOMeTpuueckoro makera Gretl s pemeHns aHATUTHYECKUX M UCCIIEA0BATENLCKHX 3a/1a4 (COOTHeCeHO ¢ uHaukaTopom OITK-5.2)

Baanern:

HaBBIKAMH SKOHOMETPUYECKOT0 MOJICTUPOBAHUS U ITPOTHO3UPOBAHUS, HEOOXOJUMBIMH JUTSI PEHICHUS TPO(ECCHOHANBHBIX 33/1a4; CPEACTBAMHU
aHaJIM3a M COoJIepKaTeIbHON MHTEPIIPETAIINH OTyIEHHBIX PE3yIbTaToB (COOTHECEHO ¢ MHAMKaTopoM OITK-2.3);

criocobamu morcka Heobxoaumon nHdopmaruu B cetu Internet, cpeacteamu moayins "Ananu3 nqanHeix" CalC 1 SKOHOMETPUYIECKOTO MaKeTa
Gretl st 06paboTKH, aHAII3a IKOHOMHIECKHUX JAHHBIX, SKOHOMETPHUECKOTO MOJICIMPOBAHHUS U IPOTHO3UPOBAHUS (COOTHECEHO C
nHaukaropom OITK-5.3)

3. CTPYKTYPA U COAEPKAHUE JUCIUIIJIMHbI

Kon HaumenoBanmue pa3jiesioB U TeM /BU 3aHATHS/ Cemectp / | Yacos Kommnerten- Jlutepatypa
| 3aHATHA Kvpe MM

Paznen 1. "JluneiiHas Mo/e/Ib perpeccuu 4 ee
cnennpuranusa. Moaenan 1McKpeTHOro Beidopa'.

1.1 Tema 1.1 "Knaccruueckas nuHeitHast MOi€TTb MHOXKECTBEHHOM 2 10 OIIK-2 OIIK-5 | JI1.1JI1.2J12.1 JI2.2
perpeccun". JI2.3 J12.4 J12.5 JI2.6
JIuneiinas MoJieNlb MHOKECTBEHHOU perpeccuu. Meron JI2.7 J12.8 J12.9 J12.10
HanMeHbInnX kBagpaToB (MHK). O6o06mmennbit MHK. JI2.11 J12.12

®uxrusHble nepemennbie. MHK ¢ orpannuenusmu Ha
mapameTpsl. MeTo MakcHManbHOTo Ipasnononobwus. /Cp/

1.2 Tema 1.2 "Crnenuduxanus ypaBHeHUs perpeccun’. 2 10 OIIK-2 OIIK-5 | JI1.1JI1.2J12.1 JI2.2
MybTHKOJUIMHEAPHOCTh U METO/IbI ycTpaHeHus. OmmoKku JI2.3 J12.4 J12.5 J12.6
cnenuduKayy 1 UX JUATHOCTHKA. BBIOOp onTHMaIbHOTO JI2.7 J12.8 J12.9 J12.10
Habopa perpeccopoB M HyHKIIHMOHAIBHOM (HOPMBI JI2.11 J12.12

perpeccuoHHOM 3aBUCUMOCTH. ['eTepocke1acTHIHOCTh
CITy4aifHOrO BO3MYILICHHUS U €€ TIPUUUHBI, METOIbI
JUarHOCTUKHU M ycTpaHeHus. B3pemennsiit MHK.
ABTOKOppENALHMSA CIy4aitHOrO BO3MYIIEHUS U €€ IPUYHHBL,
METOJIbl TUArHOCTHKH M YCTPaHEHHs. DHIOTCHHOCTD
nepeMeHHbIX. Ciiydyail KOppenupoBaHHOCTH PErpeccopoB U
cirydaitHoit ommoku. OmmnOky N3MepeHnit epeMeHHbIX.
WnctpymenranbHble iepeMeHHble. TecT XaycMaHa.
DKOHOMETPHIECKOE MOJIEIMPOBaHKe ocyiecTaisiercs B Gretl,
Calc.

/Cp/




1.3

Tema 1.3 "Logit u Probit moxemu".

JluckpeTHbIe 3aBUCHMBIE IEpEeMEHHbIe: HOMUHAJIbHEIE,
PaHKHPOBAHHBIE, KOJIMYECTBEHHBIE. MOel OMHAPHOTO
BeIOOpa. Logit u Probit momemu. MuaTepnperanust

k03¢ GUIIUEHTOB B MOZENAX OMHAPHOTrO BEIOOpa. MeTon
MaKCHMaJbHOTO mpaBaomnoxobus B Logit u Probit moxensx.
Kputepuu kauecTBa Mozeneil. DJKOHOMETPUYECKOE
MoJienupoBanue ocyectsisiercs B Gretl, Cale. /Cp/

10

OIIK-2 OIIK-5

JI1.1J11.2J12.1 J12.2

J12.3J12.4 J12.5 J12.6

JI2.7 J12.8 J12.9 J12.10
J12.11 J12.12

1.4

Tema 1.1-1.3. "OueHuBaHUE PErPECCUOHHBIX YPAaBHEHUH U
MOJIeINei TUCKPETHOTO BhIOOpa"

JIuneiiHas Mozienb MHOXKECTBEHHOM perpeccun. OUKTUBHBIE
nepemennsie. MHK ¢ orpanndennsmu Ha mapameTpsl. Metoxn
MaKCUMAJIbHOTO MPABA0NOA00Hs. MyIbTHKOIITMHEAPHOCTD U
MeTob! yeTpaHeHuss. Ommoky criennpUKaniuy 1 uxX
JIMarHOCTHKa. BBIOOP ONMTHMALHOTO HabOpa perpeccopoB U
(hyHKIMOHAIBHOM (POPMBI PErPECCHOHHOMN 3aBUCUMOCTH.
I'eTepocKeqaCTHYHOCTD CIIy4aliHOTO BO3MYIIICHHUS U €€
MPUYUHBI, METO/BI AUATHOCTUKH U YCTPAHEHUSL.
ABTOKOPPEISIIHUS CITy4aifHOTO BO3MYILCHHUS U €€ TIPUIHHBI,
METOJIBI TUarHOCTHKH U YCTPaHEHHs. DHAOTEHHOCTD
nepeMeHHbIX. Cily4aii KOppeIHpPOBaHHOCTH PErPECCOPOB U
ciyyaitHoit omuOku. OmrOKN U3MEpPEeHUH epeMeHHBIX.
HHcTpyMeHTanbHbIe iepeMennbie. Tect Xaycmana.
JlMckpeTHbIE 3aBUCHMBIE TIepeMEHHbIe: HOMHHAJIBHEIE,
paHKHPOBAHHBIE, KOJIMYECTBEHHBIE. MO/Iel OMHAPHOTO
BeIOOpa. Logit u Probit momemu. MuaTepnperarust

k03 puIMeHTOB B MOJIensiX OMHApHOTO BBIOOpa. MeTos
MaKCHMaJIbHOTO TpaBaononobus B Logit u Probit moxernsx.
Kpurepun kauectBa Mozeneil. DKOHOMETpHUIECKOE
MojenupoBanue ocymectsisercs B Gretl, Calc.

/J1ab/

OIIK-2 OIIK-5

JI1.1 J11.2J12.2 J12.3
J12.4 J12.5 J12.6 J12.7
J12.8 J12.9 JI2.10 JI2.11
J12.12

Paznen 2. ""Mojesiu BpeMeHHBIX PAI0OB U HA MAHEJIbHBIX
JaHHBIX".

2.1

Tema 2.1 "Mopaenu BpeMeHHBIX ps10B".

Mogens bokca-/I>)xenkunca. Moaenu ¢ pacnpeaeneHHbIMA
naramu (MO/eJIb YaCTUYHOTO IPUCTIOCOOIICHNU I, MOJIEITb
amanTuBHEIX oxkumaauii). Tect ['peliHmkepa Ha TPUIUHHO
-CJIEZICTBEHHYIO 3aBUCUMOCTb. DKOHOMETPHUECKOE
Mozenuposanue ocymmectsisercs B Gretl, Calc. /TTp/

OIIK-2 OIIK-5

JI1.1J11.2J12.2 J12.3
J12.4J12.5 J12.6 J12.7
JI2.8 J12.9 J12.10 J12.11
J12.12

2.2

Tema 2.2 "Mopenu BpeMeHHBIX psinoB. HecTanmmoHapHsie
BpPEMEHHBIE psnbl".

Muumas perpeccus. EnMHMYHBIN KOpeHb. TecThl Ha
eIMHUYHBIN KOpeHb. KonHTerpaius BpeMeHHbIX PSIOB.
Mogenb KOppeKIUH OMIHO0K. DKOHOMETPHUECKOE
Mozenuposanue ocymectsisercs B Gretl, Calc.

/Cp/

OIIK-2 OIIK-5

JI1.1J11.2J12.1 J12.2

JI2.3 J12.4 J12.5 J12.6

JI12.7 J12.8 J12.9 JI12.10
JI2.11 J12.12

2.3

Tema 2.3 "IlanensHble naHHbIE".

IIpeumyniecTBa HCIONB30BAHMUS AHEIBHbBIX JAHHBIX.
TpyaHocTH, BO3HUKAIOIUE IIPU PabOTe C MaHEIbHBIMU
JaHHbIMU. [ToHSATHE O MOJEIN OJHOKOMIIOHEHTHOH OLIMOKH.
Crneuudukarys Moznenu. JleTepMUHIPOBAHHbIA 1 CITydaliHbIH
WHANBHIYATbHBIH 3(dexT. DKkoHOMeTpHIecKoe
Mozenuposanue ocymectsisercs B Gretl, Calc.

Mp/

OIIK-2 OIIK-5

JI1.1 J11.2J12.2 J12.3
J12.4 J12.5 J12.6 JI2.7
JI2.8 J12.9 JI2.10 JI2.11
J12.12




2.4 Tema 2.4 "Mojenu Ha ITaHENbHBIX JaHHBIX". 2 10 OIIK-2 OIIK-5 | JI1.1J11.2J12.1 J12.2
ITOmeparopsr «Betweeny u «Withiny. Buasr omeHoK. J12.3 J12.4 J12.5 J12.6
CpaBHUTENbHBII aHAIU3 OLEHOK. TecTupoBaHue JI2.7 J12.8 J12.9 J12.10
crieni(pUKAIMK B MOJICIISIX TTaHENIbHBIX JaHHBIX. TecT JI2.11 J12.12
XaycMana. TecT Ha HAIMYUE CIIyYaliHOTO UHUBUAYaTBHOTO
a¢dexra. TecT Ha HaMYKE AETEPMUHUPOBAHHOTO
UHJIUBUAYaIBHOTO 3¢ deKkTa. DKOHOMETPUUECKOE
MoJienupoBanue ocymiectsisiercs B Gretl, Calc.

/Cp/

2.5 Tema 2.5 "Cucremsl ypaBHEeHHH". 2 14 OIIK-2 OIIK-5 | JI1.1JI1.2J12.1 J12.2
Cucrembl HE3aBUCUMBIX ypaBHeHHNA. CHCTEMBI J12.3J12.4 J12.5 J12.6
OJ/IHOBPEMEHHBIX (COBMECTHBIX, B3aMMO3aBUCHMBIX) JI2.7 J12.8 J12.9 J12.10
ypaBHeHuH. CTpYKTypHas U IPUBEICHHAS ()OPMBI MOJICITH. JI2.11 J12.12
ITpoGnema unentudukanuy. OLeHUBaHUE TapaMETPOB
cTpyktypHoii Mmoaenu. /Cp/

2.6 /3auér/ 2 4 OIIK-2 OIIK-5 | JI1.1J11.2J12.1 J12.2

J12.3J712.4 J12.5 J12.6
JI2.7J12.8 J12.9 J12.10
J2.11J12.12

4. POHJ OOEHOYHBIX CPEJACTB

CtpyKTypa u coziepKanue (oHa OLEHOYHBIX CPEJCTB JIsl POBEJCHUS TEKYILIEH U MPOMEKYTOUYHOH aTTeCTalluy IIPEICTaBIICHEI B
[Tpunoxenun 1 k paboyei mporpaMme TUCIUTUTAHBL.

5. YYHEBHO-METOANYECKOE U THOOPMANIMOHHOE OBECIHEYEHHUE JUCHUIIINHBI

5.1. OcHoBHasi InTepaTypa

ABTODEI, COCTaBUTEIHN

3arnaBue

H3patenscTBO, IO

Konuu-Bo

Iytko b. A., Kpemep H.
., Kpemep H. 11.

DKOHOMETPHKA: YIeOHUK

Mocksa: FOuutn, 2012

https://biblioclub.ru/inde
X.php?
page=book&id=118251
HEOTPAaHWYEHHBIN JOCTYII
JJIA 3apETUCTPHUPOBAHHBIX
MOJIb30BaTENEH

J1.2

SIxoBueBa, A. B.

DKoHOMeTpHKa: yaeOHOe Tocodne

Caparos: Hayunas xHura,
2019

http://www.iprbookshop.
ru/81090.html

HeOFpaHI/I‘IeHHBIﬁ JOCTYII

JJIA 3apETUCTPHUPOBAHHBIX
MOJIb30BaTEIICH

5.2. lono/iHATEIbHAS JIUTEPaTypa

ABTOpLI, COCTaBUTCIIN

3arnaBue

MS,E[&TGJILCTBO, rong

Konnu-Bo

J12.1

XKypnan "Bonpocsl craTHCTHKH"

1

J12.2

Kapraes @. C., Jlykam
E. H.

DKOHOMETpHKA

Mockaa: Ilpocnext, 2014

http://biblioclub.ru/index.
php?
page=book&id=276567
HeOFpaHI/I‘IeHHBIﬁ JOCTYIT
JJIA 3apETUCTPUPOBAHHBIX
TOJIE30BaTeIIeH

J12.3

[TpuknaaHas SKOHOMETPUKA: XKypHaJ

Mocksa: YHUBEpCUTET
Cuneprus, 2018

https://biblioclub.ru/inde
x.php?
page=book&id=484968
HeOl‘paHI/I‘leHHHﬁ JAOCTYIL
JJIA 3apETUCTPUPOBAHHBIX
M0JIb30BaTENEN

J12.4

HBuenko, 0. C.

Oxonomerpuka B MS EXCEL: mabopaTtopHsrit
MPaKTHKYM

Caparos: Aii [Iu Op Menua,

2018

http://www.iprbookshop.
ru/70785.html

HeOFpaHI/I‘IeHHHﬁ JOCTYIL

JUIA 3apEruCTPUPOBAHHBIX
NoJIb30BaTeNen




ABTOpBI, COCTaBUTCIIN

3arnaBue

W3narenscTBo, TOI

Komnunu-Bo

JI2.5 |UBuenxo, 0. C. DKOHOMETPHUKA: KypPC JIEKIHi CapatoB: By3sosckoe http://www.iprbookshop.
obpazosanue, 2018 ru/73609.html
HEOTpaHUYEHHBIN JOCTYII
TS 3aPETHCTPUPOBAHHBIX
ToJIb30BaTeNei
JI2.6 |Epmiosa, H. A., ITaBnoB, | CoBpeMeHHast SKOHOMETPHKa: y4eOHOE Oco0He Mocksa: Poccuiickuit http://www.iprbookshop.
C.H. roCyJapCTBEHHBII ru/78311.html
YHUBEPCHTET IIPABOCY/Hsl, | HEOTPaHMYCHHBIH JOCTY
2018 TS 3aPETHCTPUPOBAHHBIX
oJib30BaTeNei
J2.7 [puknagHas SJKOHOMETPHUKA: KYPHAIT MockBa: YHHUBEpPCUTET https://biblioclub.ru/inde
Cuneprus, 2018 X.php?
page=book&id=495385
HEOTpaHUYEHHBIN JOCTYII
TS 3aPETHCTPUPOBAHHBIX
10JIb30BaTeNnei
J12.8 IMpukiagHas 3KOHOMETPUKA: KYpPHAT MockBa: YHUBEpCUTET https://biblioclub.ru/inde
Cuneprus, 2018 X.php?
page=book&id=495384
HEOTpaHUYEHHBIN JOCTYT
VTS 3aPETHCTPUPOBAHHBIX
10JIb30BaTeNnei
J12.9 [Yeuepomra, H. A. DKOHOMETpPHUKA: JIA00PATOPHBIN MPAKTHKYM Komcomornbck-Ha-Amype, http://www.iprbookshop.
CapartoB: AMypcKuii ru/85837.html
I'yMaHHTApHO- HEOTpaHUYEHHBIN JOCTYTI
eaaroruyeckuii TS 3aPETHCTPUPOBAHHBIX
rOCY1apCTBEHHBII [oJIb30BaTeIeH
ynusepcuret, Aii ITu Ap
Menua, 2019
J2.10 IpuKiIagHas SKOHOMETPHUKA: KypPHAI MockBa: YHUBEPCUTET https://biblioclub.ru/inde
Cuneprus, 2018 X.php?
page=book&id=562204
HEOTPaHMYEHHBIH TOCTYII
TS 3aPETHCTPUPOBAHHBIX
noJb30BaTeneH
J12.11 TpukiagHas 3KOHOMETPUKA: KYpHAT MockBa: YHUBEpCUTET https://biblioclub.ru/inde
Cumneprus, 2019 X.php?
page=book&id=562205
HEOTPaHMYEHHBIH TOCTYII
TS 3aPETHCTPUPOBAHHBIX
oJib30BaTeneit
J12.12 TpukiagHas 3KOHOMETPUKA: KYpHAT MockBa: YHUBEpCUTET https://biblioclub.ru/inde

Cuneprus, 2019

x.php?
page=book&id=562206
HEOTpaHUYEHHBIN JOCTyT
JUIA 3apErUCTPUPOBAHHBIX
oJib30BaTeneit

5.3 IIpodeccuonanbubie 6a3bl JaHHBIX U HHGOPMALMOHHDbIE CIIPABOYHbIE CHCTEMbI

baza nannbix [lenrpanproro 6anka P® http://cbr.ru/hd_base/

Bassbr nannsix Poccrara https://rosstat.gov.ru/databases

LlenrpansHas 6asa craTuctudeckux gaHubix https://www.gks.ru/dbscripts/cbsd/dbinet.cgi

Enunas MeXBeIOMCTBEHHAS HHPOPMAIMOHHO-CTaTHCTHYECKas cuctema https://www.fedstat.ru/

Basa mannbIx Poccriickoro MOHHTOPHHTA SKOHOMHYECKOTO TOJIOKEHUSI U 3710poBbst Hacenenust HUY BIID https://www.hse.ru/rlms

bassr marasix BLIIMOM https://wciom.ru/?id=79, https://wciom.ru/?id=1130

Koucymprant +

5.4. IlepeyeHb MPOrpaMMHOro odecreveHust

Gretl, Calc




5.5. YueOHo-MeTOANYECKHE MaTepuaJibl 1JIsl CTYACHTOB C OrPAHUYECHHBIMH BO3MOKHOCTAMHU 3/10POBbSA

Ilpr HEOOXOAUMOCTH IO 3asBJICHUIO OOYYAIOLIEroCs ¢ OTPAHMYCHHBIMH BO3MOXKHOCTSIMH 3I0POBbSI Y4COHO-METOAMYCCKHE MaTepHalIbl
MPEIOCTABISIIOTCS B popMax, alanTHPOBAHHBIX K OTPaHUYCHUSIM 3I0POBbS U BOCIIPUATHS HHPOpManuu. JJist ULl ¢ HAPYIICHUSIMU 3PSHUS: B
¢dopme aynuodaiina; B neyatHoi GopmMe yBenrueHHBIM ImpudTom. s JHIl ¢ HAPYIICHUSIMHU CiIyXa: B OpPME JIEKTPOHHOTO JOKYMEHTA; B
neyatHo# (opme. st U] ¢ HAPYIICHUSIMU OTIOPHO-IBUTATENBLHOTO anmnapara: B GopMe 3JIeKTPOHHOTO JOKYMEHTa; B IEUYaTHOH opMe.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIIEYEHUE JUCIUIIJIMHBI (MOAY JIS)

[Tomemnenus a7st NpOBEAECHHUS BCEX BUIOB PaboOT, MPEAYCMOTPEHHBIX y4EOHBIM IIIAaHOM, YKOMILIEKTOBAaHBI HEOOXO0IMMOM
CIEeNMANIN3UPOBAHHON yueOHOW MeOelbI0 M TEXHUUECKUMHU CpeicTBaMK 00yueHus. [ npoBeieHus JIEKIIMOHHBIX 3aHATHHA UCTIONIB3YETCS
JIEeMOHCTpaLMOHHOE 000opyaoBaHue. JlabopaTopHbIe 3aHATHS IPOBOITCS B KOMIIBIOTEPHBIX Kilaccax, paboune MecTa B KOTOPBIX
000py10BaHBl HEOOXOAMMBIMH JIMIIEH3NOHHBIMU TIPOTPaMMHBIMH CPEACTBAMH U BbIX0JI0OM B lIHTEpHET.

7. METOAUYECKHUE YKA3ZAHUWA JJI1 OBYYAIOIIAXCSA 11O OCBOEHHUIO JUCHUIIJIMHBI (MOAY JIS)

MeTOZ[I/I'{eCKI/Ie YKa3aHus 10 OCBOCHUIO NUCHUIUIMHBI IIPEACTABIICHBI B HpI/IJ'IO)KeHI/II/I 2k pa6oqel71 nporpaMmMe JUCHUITIUHBI.




[Tpunoxenue 1

®OH/J ONEHOYHbLIX CPEACTB

1. Onucanue nokasarteiaeu u KpUTCPHUCB OLICHUBAHUA KOMHCTGHHI/Iﬁ Ha Pa3JIMYHbIX JTallaX UX

(I)OpMHPOBaHHH, OIMMCAaHHUC MIKaJ OIICHUBAaHUA

1.1 Iloka3arenu u KPUTCPHUH OLICHUBAHUA KOMHGTGHHHﬁ:

3VH,
ITokazarenu CpencrtBa
COCTaBJIAIOLIUE Kpurepuu onienuBanus
OLICHUBAHMUS OLICHUBAHUS
KOMITICTCHIIUIO
OIIK-2: CriocoOeH MPUMEHSITh MPOIBUHYTHIE HHCTPYMEHTAIBHBIC METOIbI SKOHOMHYECKOTO
aHaJIM3a B MPUKJIAJHBIX U (WIK) QyHIAMEHTaTbHBIX UCCIEIOBAHUIX
3HATE: dopmyIUpyeT OTBETHI
MeTOjIbI cOopa, Ha IIOCTaBJICHHBIC
IlonHoTta u C-
anaisa i BOPOCHL, pettiact cobeceroBaHNe
COJIePIKATEILHOCTD
00pabOTKH IaHHBIX, | TecTOBOE 3aaHUE B p (sompoch 1-12)
OTBETA; YMCHHE '
DKOHOMETPUYECKOTO | 1o o1t Moo 0B C6 opa, > YM T - recter
MOJICJIMPOBAHUS U MIPUBOJUTH IIPUMEPEI
FICITHD aHaiu3a u 00paboOTKU p PHMEDEL, (BapuanTsI 1-10),
IMPOIrHO3UPOBAHMA, KOPPEKTHOCTH 33 — 3a7aHKA K
6 JIAHHEIX,
HEOOXOIUMBIC JIS (OPMYIINPOBOK savery (sajaHus
pelieHust OKOHOMCTPUYICCKOI'O
BBIBOJIOB. 1-10)
npoeCCHOHATBHBIX | MOAECIUPOBAHUA U
3a1a4 IIPOTrHO3UPOBaHUS
YMeTh:
OCYILIECTBIIATH
BBIOOp
WHCTPYMEHTAJIbHBIX
CPENACTB st
00paboTku
9KOHOMHYECKHUX
Pemraer
JIAaHHBIX B IlonsoTra u
a3HOYPOBHEBBIC
COOTBETCTBUH C p ypq) COJIEPKATEIHHOCTD P
= 3a7a4u, GOPMHUPYET -
TOCTaBICHHO > QOPMIPY PEIICHHS C COONIFONCHACM | jaso o
3a3J1a4cH, OTYET MO 3aJAHUIO K . patop
o HCO6XOI[I/IMOI/I pa60Ta
aHaJIN3UPOBATH nabopatopHoit paboTte B
[TOCJIEI0BATEILHOCTH (;rabopaTopHast
PE3YIbTaThI YacTH OIICHUBAHUSA paGota 1)
pacyeToB u pacyueTos, ’
SKOHOMETPUYECKUX 3_
000CHOBBIBATH . MPaBUIBHOCTh U TOYHOCTD
MOJTyYeHHble MOACIICHU U Pa3HOYPOBHEBBIE
MOJYYEHHBIX PE3yIbTAaTOB;
. IIPOrHo3MpoOBaHu: Ha i pesy. > | 3agaun (3amaun
BBIBOJbI; OLICHUBATH Ka4eCTBO aHAJIM3a U 1-9),
OCHOBE
SKOHOMETPUYECKHE HHTEpIpETAIMH 33 _ sajanus k
MOJICIIN SKOHOMETPHYECKUX
’ N P TOJTYUEHHBIX Pe3ysbTaToB | 3A9CTY (3ananms
AHAIIN3UPOBATh U MoOJeJIen 1-10)
W BBIBOJIOB; KQUECTBO
COACPAKATCILHO COIMAILHO-D)KOHOMUYEC b ’
UHTEPIIPETUPOBATH O(POPMIICHMA
pripeTip KHX MPOIIECCOB P
pe3ynbTaThl
SKOHOMETPUYECKOTO
MOJICJIUPOBAHUS;
MPOTHO3UPOBATH HA
OCHOBE
SKOHOMETPHUYECKUX
MoOJeJel IToBeacH1E




9KOHOMHUYECKUX
areHTOB, Pa3BUTHE
9KOHOMHUYECKUX
IPOIIECCOB U
SBJICHUH HAa MUKPO-
U MaKpOYpOBHE

Bnanets:

HaBbIKAMH
SKOHOMETPHUYECKOTO
MOJICJINPOBAHUS U
MPOTHO3UPOBAHUS,
HEOOXOIUMBIMU 151
peuienus
npodeccuoHaNbHBIX
3a71a4; CPEACTBAMU
aHaiau3a u
CoAEp)KATEIbHON
MHTEPIpPETALNU
IMOJIYYEHHBIX
pe3ynbTaTOB

Pemraer
pa3HOYpPOBHEBBIC
3agauu, popmupyer
OTYET IO 33JaHHI0 K
nabopatopHoit padote ¢
MTOMOIIIBIO
WHCTPYMEHTAIBHBIX
CpPE/ICTB OLICHUBAHHUS
IKOHOMETPHUUECKUX
Mozenen

O060cHOBaHHOCTH BEIOOpA
Y MCIIOJIb30BaHHS
UHCTPYMEHTAJIBHBIX
CPE/ICTB; MOJHOTA U
COJICPKATEITHHOCTD
pelIeHus ¢ COOI0ICHUEM
HE0OXO0 MO
0CJICIOBATEIbHOCTH
pacyeToB;

NPaBUIBHOCTh U TOYHOCTD,
Ka4eCTBO aHAJIN3a U
UHTEPIpETAINN
MOJIYYCHHBIX PE3yJIbTaTOB
Y BBIBOJIOB; KQU€CTBO
odopmIIeHUs

JIP —
JTabopaTopHast
pabota
(;mabopartopHas
pabora 1),

33 — 3amaHus K
3a4eTy (3aJaHus
1-10),

3
pPa3sHOYpPOBHEBLIE
3a1a4u (3a1a4u
1-9)

OIIK-5: Crioco6eH UcIoib30BaTh COBpeMEHHbIE HH()OPMAIIMOHHBIE TEXHOIOTUU U
MPOrpaMMHBIE CPEICTBA MPH PEIIeHUU MTPO(eCcCHOHATBHBIX 3a7a4

3HAaTh:
BO3MO>KHOCTH
UCIIO0JIb30BaHUS
Monyns "AHanus

3HaeT BO3MOKHOCTHU
COBPEMEHHBIX
MH()OPMATMOHHBIX
TEXHOJOTHI B 00J1acTH

‘VYMeHue MnoJjib30BaTbCs
0azaMu TaHHBIX;
NPaBUILHOCTH BEIOOpA U
UCIIOJIb30BaHUS CPEJICTB

C-
cobece10BaHUE
(Bompocsr 13-35),
T - TecThl

" SKOHOMETPHKHU.
nanubeix" Calc n p MoayJIs "AHaIn3 NaHHBIX" (Bapuantsr 1-10)
9KOHOMETPUIECKOTO ApPryMEHTUpPYeT Calc u JIP -
nakera Gretl; 2 6a3pl | IpUMEHEHUE naboparopHas
HKOHOMETPHUECKOTO 6
JTAHHBIX CETU MH(OPMAIIMOHHBIX Gretl pabora
. nmakera JUISL PEIICHUS | (1aGopaTtopHas
Internet st TEXHOJIOTHI TPU P ( . p D P
AHAJTUTUYCCKUX U pabora
PCHICHITA MIPOBEJICHUU PaCUYCTOB. 3
AHAIIMTUYICCKUX U HUCCIIEIOBATEIBCKUX 3a1a4 — 3a/laHud K
OO0BsACHSIET OCHOBHEIE 3auery (3a7aHus
UCCIICJIOBATEITLCKUX TIPY BBITIOJTHEHUY 33 IaHHS
3amau KOMaH/bI ITaKeTa . 1-10)
A K 1abopaTtopHO# pabore
MIPUKJIATHBIX TIPOTPaMM.
YMeTh: CaMOCTOSITeTbHOCTD B
OCYIICCTB/IATD Pemaer paloHaIbHOCTh BIOOpa P
TTonck pPa3HOYPOBHEBBIE JTAaHHBIX, CTETICHb [ ———
HEOO0XO0 MO paTop
3amaun, GopMUpyeT 000CHOBaHHOCTHU BBIOOpa | paGora
uH(popMaluu B
Gasax naHHbIx cery | OTUET 1O 3aTIAHHIO K WHCTPYMEHTAIBHBIX (;rabopaTopHast
Internet; 71abopaTopHOit paboTe B | CPEICTB; MONHOTA U ga6°Ta D,
HCIT0JIB30BaTh YacTH TIOKMCKa COJICPIKATEITBHOCTh B
Pa3HOYPOBHEBLIC
CpencTBa MOTYJIS WH(OPMAIIHA B CETH PELIEHHUS ¢ COOMIOICHUEM | 5a1aqyy (sanaun
" " o
AHamM3 TaHHBIX" | Internet u HE0OX 0 THMO 1-5),
Calcl u HUCIIOJIL30BaHUS OCJIEN0BATEILHOCTHU 33 — 3ananus K
SKOHOMETPHUYECKOTO
P MHCTPYMEHTAJIBHBIX pacyeTos; 3aucty (sajanus
nakera Gretl s 1-10)
peteHus CpEICTB MPABHIIBHOCTh U TOYHOCTh

AHAJIMTHYCCKUX U

MOJIYYCHHBIX PC3YJIbTATOB,




HCCICA0BATCIbCKHUX
3aaad

Kau4eCTBO aHaIU3a U
UHTEpIPETALU
IIOJIyYEHHBIX PE3YJIbTATOB
U BBIBOZIOB; KAYECTBO

Bnanets:
criocobaMu IMOMCKa
HEOO0XO0IMMOi
uH(GOPMAIIUHU B CETH
Internet,
CpeaCTBaMU MOIYJISI
"AHanu3 JaHHBIX"
Calcu
9KOHOMETPHUYECKOTO
makera Gretl ms
00paboTKH, aHaN3a
SKOHOMHYECKHUX
JIAHHBIX,
9KOHOMETPHUYECKOIO
MOJICITUPOBAHUS U
IIPOTHO3HPOBAHMS

odopmIIeHUS

[{esreHanpaBIEHHOCTD

MOWCKa 1 0TOOpa
Permaer uHpOpMaInu;

NPaBUIBHOCTD
pa3HOYpPOBHEBBIC

3amauu, GopMUpyeT
OTYET M0 3aJaHHI0 K
nabopaTopHoi padboTe ¢
HCIIOJIb30BaHUEM
COBPEMEHHBIX
MH(POPMAIIMOHHO-
KOMMYHHKAITHOHHBIX
TEXHOJIOTHI 1
rI100aTbHBIX
UH(OPMALIMOHHBIX
PECYPCOB, a TaKxke
MHCTPYMEHTAIBHBIX
CpeICTB sl 00pabOTKH,
aHaJM3a
IKOHOMHYECKUX
JAHHBIX,
HKOHOMETPHYECKOTO
MOJIETTUPOBAHUS U
MIPOTHO3UPOBAHUS

WCITOJIB30BaHUS CPEACTB
MoayJist "AHanu3 1aHHBIX"
Calcu
AKOHOMETPHUYECKOTO
nakera Gretl s
00paboTKH U aHaTN3a
JIAHHBIX; IOJIHOTA U
COJICPIKATEIIBHOCTh
peIIeHUs C COOJTIOICHUEM
HEe00X0IUMOMI
MOCJIEI0OBATEIbHOCTH
pacyeTos;
CaMOCTOSTENLHOCTD U
paloHaIbHOCTh BbIOOpa
JAHHBIX; TIPABUILHOCTH U
TOYHOCTb ITOTYICHHBIX
pe3yIIbTaTOB;

Ka4yeCTBO aHaIu3a 1
WHTEPIIpETAlUU
MOJTyYEHHBIX Pe3yIbTaTOB
1 BBIBOJIOB; KaueCTBO
odopmIteHUS

JIP -
nabopaTopHas
pabota
(mabopartopHas
pabora 1),

33 —3agaHus K

3auety (3aJaHus
1-10)

1.2. llIkaa olleHUBaHUA:

Texkymui KOHTPOJb YCIEBAEMOCTH M IMPOMEXYTOYHAss aTTeCTalus OCYILIECTBISAETCS B paMKax
HAKOMUTEJIbHON OalIbHO-peHTHHTOBOM cucTeMbl B 100-6ayuibHOM mikase.

[TpoMesxyTouHast aTTECTALUS OCYILECTBISIETCS MO CIEAYIOIICH MIKae:
- 50-100 GamnnoB (3auTeHO)
- 0-49 GatoB (He 3a4TEHO).



2. TunoBble KOHTPOJIbHbIE 33aJJaHUSI WM HHbIe MaTepHaJibl, HEOOGX0AUMbIe
AJI1 OLEeHKM 3HAaHUW, yMeHUH, HABBIKOB U (MJH) oOnbITa JAesATeJIbHOCTH,
XapaKTepU3ywILUX 3Tanbl (OPMHUPOBAHUS KOMIETEHLUH B MpoLecce OCBOEHUS
0o0pa3oBaTeJIbHON NPOrpaMMbl

3aIlaHl/Iﬂ K 3a4€Ty

3AJJAHHUE K 3AYETY Nel

1. Omeparopsl «Between» u «Within». Buasl oneHok. CpaBHUTENbHBIA aHAIM3 OLIEHOK. TecTUpOBaHHE
cneun(uUKauy B MOJENSIX IaHENbHbIX JaHHBIX. Tect Xaycmana. Tect Ha Hamuuue Ciy4ailHOro
WHAUBUIYAIBHOTO 3¢ ¢ekTa. TecT Ha HaMMYue JeTEPMUHUPOBAHHOTO WHANBUIYAIBHOTO 3 deKTa.

2. JluneliHas MoJelb MHOXKECTBEHHOM perpeccuu. Meton HamMmeHbux kBajapatoB (MHK). O6oOmenHbIi
MHK.

3aoaua
HccnenoBarens MCMOIB3YET JIOTUT-MOAEIb OMHAPHOTO BHIOOpA JJIs TOTO, YTOOBI BBUICHHTH, KaK BEPOSTHOCTH OKa3aThCs
0e3paboOTHBIM 3aBHCUT OT OMbITa paboThl U oOpazoBanus. Mccnemosatens ompocui 1000 3KOHOMHUYECKUX aKTUBHBIX TPaKAaH B
Bo3pacTe oT 21 70 28 JeT 1 MoNy4riI JaHHbIE O CIeNYIOIUX nepeMeHHbIX: Unemployed — OMHapHas mepeMeHHas paBHas eIMHULE,
©CJIM PECTIOHMEHT sBJsieTcs: Oe3paboTHRIM; Experience — ombIT paboThl pecrioHneHTa (B ronax); Education — mpogomKuTeTbHOCTh
o0ydeHus pecroHAeHTa (B rojax). B tabnune npencraBieHb! pe3yJibTaThl OLCHUBAHHS MOJICIIH:

Dependent Variable: Unemployed
Logit
Experience -0.20
(0.03)
Education —-0.10
(0.02)
Constant —-0.60
(0.12)

Bompoc: Apucrapx [letpos 10 xet yumcs B mkode u eme 4 roga B 6akaxaBpuare. OmbiTa paboTH y Hero moka HeT. C Kakoi
BEPOATHOCTHIO OH OKaXKeTCs 0€3paboTHBIM?

3AJJAHHUE K 3AYETY Ne2

1. I'eTrepockeqacTUYHOCTh CIYyYaHOIO BO3MYILIEHHUS M €€ NMPUYMHBI, METOJAbl JTUATHOCTUKU U YCTPAHECHHUS.
B3sentennsiii MHK.
2. KounTerparus BpeMEeHHBIX ps10B. MoJenb KOPPEKINH OIIHUOOK.

3aoaua
Bompockl aToro 3amaHusi ocHOBaHbI Ha cienyromieMm skcnepumente: 400 Boautesnel, BbIOpaHHBIX
cllydyailHbIM 00pa3oM, MOIMPOCHIIM MPOWUTH CIELHUAIbHBIA TECT Ha BOXKAEHUE aBToMoOMieM. s Kaxaoro
BOAMTENS ObUIM cOOpaHbl cienyromue naHHble: Pass — (UKTHBHAs NepeMeHHas, paBHas €IWHULE, €CIU
BOJIUTENb CAA TecT, Male — (puUKTHBHAs nepeMeHHas paBHas €MHULIE, €CIIH BOJUTEIb MY)KUMHA, U paBHas 0,
€CJIM BOJIUTEINb KeHIMHa, Experience — OMBIT BOXKIAEHHs aBTOMOOMIEM (B rojax). B tabiuiie npeacraBiieHbl
PE3YJIBTAThl CEMU MOJIENIEN, OLIECHEHHBIX HA OCHOBE UMEIOINXCS JAHHBIX.

Dependent Variable: Pass
Probit Logit Linear Probit Logit Linear Probit
Prabability Probability
(1) i2) (3) (4) (5) (B) (7

Experience 0.031 0.040 0.006 0.041
{0.005) (0.016) (0.002) (0.156)

Male -0.333 -0.622 =0.071 =0.174
{0.161) {0.203) {0.034) (0.259)

Male*Experience -0.015
(0.019)

Constant 0.712 1.059 0.774 1.282 2.197 0.900 0.806
{0.126) {0.221) (0.034) {0.124) {0.242) {0.022) {0.200)




Bompoc: 3aBucuT 1M BEpOATHOCTHb CHATh TECT OT OIBITa BOXAEHUS (UCIOJB3YHTE pE3ysbTaThl W3
KoJIOHOK (2) u (7))?

3AJIAHHUE K 3AYETY Ne3

1. MeTo MaKCUMaTBHOTO TIPABIOIIOIO0HUS.
2. IlonsiTne o Mojen OAHOKOMIOHEHTHOW omuOku. Crnenudukanus moxaend. JlerepMUHUpPOBaHHBIM U
CITy4ailHBIN MHIUBUYaTbHBIN 3 deKT.

3aoaua
Hccnenyercs 3aBUCUMOCTh CPEHENYIIEBOr0 NOTPEOICHUS AJIKOTOJISl IO CTPaHaM MUPa OT Pa3IMUHbIX
(hakTopoB.
Mopens 1:
ALCO;=p1+p,GDP;+p3sMUSL;+B,BUDD;+BsHINDU;+s;,
rie ALCO; — cpeanenymeBoe morpediieHne 4ucToro crnupra Ha denoBeka (1), GDP; — BBII na mymy

Hacenenus (nomutapos CIIA), MUSL;, BUDD;, HINDU; — nonu HaceneHust HCTIOBEIYIOIIETO, COOTBETCTBEHHO,
MYCYJIbMaHCTBO, OyIAM3M U UHAYU3M (B % OT oOuieil uncneHHocty Hacenenus). B xone MHK-ouenuBanus
MOJICJIM HAa OCHOBE JaHHBIX O 50 cTpaHax TMOJYy4YeHBI CIEAYIONME pPEe3yNbTaThl: CyMMa KBaJpaTOB
octatkoBESS=200, o0bsicHenHas cymma kBaapatoBRSS=300.

Taxxke s MPOBEPKU THUIIOTE3BI O TOM, YTO PEJIMTUS HE OKa3bIBAE€T CYIIECTBEHHOTO BIHUSHUS Ha
nmoTpebIeHre aKOT0J1s, OBUTH OLIEHEHBI TapaMeTPhl BTOPOH MOJICIIHN:

Mogenp No2:

ALCO;=p1+p.GDP;j+e;.
Bo Bropoit monenu, mo cpaBHeHHIO ¢ TiepBoii, 3HaueHue RSS wm3menumnoce Hal00. CkonbKO COCTaBUT
KOPPEKTUPOBAHHBIN R? BoO BTOpOH Mojenu?

3AJAHHUE K 3AYETY Ned

1. MeTon makcuMaibHOTO TipaBaonooous B Probit u Logit Moxensx. Kpurepun kaduecTBa MOJIEIICH.
2. ABTOKOpPEISIIHS CTy4ailHOTO BO3MYIIEHHUS U €€ IPUYUHBI, METO/bI IUarHOCTUKU U YCTPAHECHHUS.

3aoaua

UccnenoBarens omeHw1 m0poOUT-Moaenb. B kadecTBe OOBSICHAEMOW TIEPEMEHHOM OH  B3SUI
MPEAMOYUTAEMbBIH HHIMBHUIOM THIT MOPOXEHOTO, (DUCTAIIKOBOE WIIM IIOKOJIaIHOE. A UMEHHO, Yi=1, ecinu i-bIit
pecnoHACHT OoJIbIle JTOOUT PucTamkoBoe u Yi=0, eciu - mokojaaaHoe. B kauecTBe 00bICHSIONMEH TEpEMEHHOM
UCCIIEIOBATENb B3sUI KOJMYECTBO IIOKOJIA0K, CheJaeMOe PECTIOHACHTOM exeMecsyHo. [lomyunn oueHky s
CKpHITOl epeMenHoit: Y7 = 2 — 0.3x;.

OrneHUTEe BEPOSATHOCTH TOTO, YTO HWHAWBHUA, CHEHAAONIMA 6 IMOKOJAJOK B MECSI, MPEINOYNUTACT
¢bucrakoBoe MOPOXKEHOE.

3AJTAHHUE K 3AYETY Ne5

1. ®uktuBHble nepemerHble. MHK ¢ orpanndeHusMu Ha mapaMeTpel.
2. Monens bokca-/[>)xeHKuHCA.
3aoaua

[To 40 HaOnrOMEHHUSM OIIEHEHA MOJIENh 3aBUCHMOCTH 3apaboTHOM miatel Wage; ($) oT JIMTeNbHOCTH
obyuenust schooling; (romel) u ombiTa paboThl experience; (roapl). OlCHEHHAs MOJEIb UMEET BUI: wage, =
250 + 15schooling; + 55experience; . ESS=125, TSS=200. WccnemgoBarens pemnn A00aBUTH B MOJEINb
obpasosanue poauteneii mschooling; u fschooling; (rozsr), mocie yero ESS=175. Ha ypoBae 3naunmoctu 1%
IpOBEpsAs THIOTE3y O BIUSHUM JUIMTENBHOCTH OOydeHUs poauTenell Ha 3apabOTHyIO miiaTy MX peOeHka,
oTpeIeTNTe YeMy paBHO HaOJI01aeMOe 3HaY€HNE TECTOBOM CTATUCTHKH?

3AJAHHUE K 3AYETY Ne6



1. Tect I'pelinpxepa Ha IPUUMHHO-CIIEACTBEHHYIO 3aBUCUMOCTD.
2. Omnbkwu criennpUKAIMK U UX TUarHOCTHKA. BeiOop onTuMansHOTO Habopa perpeccopoB u (HyHKITMOHATBHON
(bopMBI perpecCHOHHOMN 3aBHCUMOCTH.

3aoaua

Crienuanuct 1o ceabCKOMY XO03SHCTBY HOJIaraeT, YTo NoTpedIeHne TOBSAUHBI B pernoHax (Y) B TOHHAX
B TOJl 3aBUCHT OT IIEHBI TOBSAUHBEI (X1) pyOJiel 3a KUjiorpaMM, IICHbI CBUHUHBI (X2) pyOJIel 3a KUjaorpamm, IeHbl
KypATUHBI (X3) pyOJiei 3a KHJIOTpaMM U CpeTHEIYIIEBBIX EHEKHBIX T0X0J0B (X4). Cremyromas perpeccuoHHas
MOJIeJIb MOJy4eHa Ha OCHOBE BbIOOPKH 13 30 peruoHOB:

log y =-0.024 —0.5291og x, +0.217log x, +0.193log X, +0.0416log X,

(0.168) (0.103) (0.106) (0.163)
R* =0.683
a) Murepnperupyiite kospduient mpu log X;.
0) [TpoBepnTe Ha 1% ypOBHE 3HAYUMOCTH HYJIEBYIO TUIIOTE3Y O TOM, 4TO KO3 duimeHt npu  10g X4 B

reHepalbHON COBOKYITHOCTH PaBEeH HYIIIO.

3AJJAHHUE K 3AYETY Ne/

1. ABTOKOppENALHUs CIYy4aiiHOTO BO3MYILEHHUS U €€ IPUYUHBI, METO/IbI IUarHOCTUKU U YCTPAHECHHUS.
2. DHJIOTEHHOCTh NepeMeHHbIX. Ciydail KOppeTMpPOBAHHOCTH PETPECCOPOB M CIyYalHON ommOku. OmmOku
u3MepeHuil nepeMeHHbIx. UHCTpyMeHTalbHbBIE TepeMeHHble. Tect XaycMaHa.

3aoaua

WccnenoBarens aHaIM3upyeT 3aBUCUMOCTh OTpeOIeH s (C) OT pacrosaraemMoro J10xo/a (y) Ha OCHOBE
MPOCTOM SMIUpUYecKkoil moxaenu: Ci=PYitei, & - HE3aBUCUMbIC HOPMAIBHO pACIPE/ICICHHBIC CITydaiHbIe
BEJIMYMHBI C HYJEBBIM MaTEMAaTHIECKMM OKUIaHUueM U aucnepcueit V(g;) = a? - yiz.

HccnenoBarens coOpan JaHHBIE O ABYX ThICSYax JIOMAIIHUX XO3SMCTB M OCYIIECTBWI CJEIYIOIIHE
NIPEBAPUTEIILHBIC PACUETHI:

20y, =2000; X2 ¢, =1000; ¥70°y? = 1450; Y20 y.c; = 950; 2?2‘1’0% = 1050; Z?B‘fof = 1550.

L i

Hcnonb3ys Te U3 TOCTYIHBIX JaHHBIX, KOTOPbIE BaM HEOOXOUMBI, BEIYUCIUTE AP(PEKTUBHYIO OLIEHKY
MPeJeIbHON CKJIOHHOCTH K MOTPEOIICHHUIO.

3AJJAHHUE K 3AYETY Ne8

1. JluckpeTHble 3aBUCHUMBIE TEpEMEHHbIC: HOMHUHAJIbHBIC, pPaH)XHPOBAaHHBIC, KOJIMYECTBEHHBIE. Mojaenn
O6unapHoro Bbioopa. Probit u Logit mogenu. UnTepnperarus ko3¢hUIIMEHTOB B MOJENIAX OMHAPHOTO BBIOOpA.
2. Muumas perpeccusi. EnMHUYHBIN KOpeHb. TecTsl Ha e AMHUYHBINA KOPEHb.

3aoaua
Hccnenyercs 3aBUCUMOCTh CPEHENYIIEBOTO TOTPEOIECHUS aJIKOTOJISl TI0 CTPaHaM MUpPa OT Pa3IMUHbIX
(hakTOpOB.
Mogens 1:
ALCO;=B1+p.GDP;+p3sMUSL;+B,BUDD;+BsHINDU;+s;,
rne ALCO; — cpennenymeBoe moTpebieHre 4ucToro crnupra Ha denoBeka (1), GDP; — BBII na mymy

Hacenenus (momutapor CIIA), MUSL;, BUDD;, HINDU; — nonu HaceneHus HCTIOBETIYIOIIET0, COOTBETCTBEHHO,
MYCYJIBMAHCTBO, OyaAM3M U UHAYU3M (B % OT oOmieit uncneHHocTy HaceneHus). B xone MHK-onenuBanus
MOJICJTM Ha OCHOBE JaHHBIX 0 50 cTpaHax MOJYYCHBI CICIYIOIIAE Pe3yabTaThl: CyMMa KBaJpaTOB OCTATKOB
ESS=200, o6bsicuenHast cymma kBajgpaToB RSS=300.



Takxe aisi MPOBEPKH TUMOTE3Bl O TOM, YTO PEIUTHS HE OKa3bIBaCT CYIIECTBEHHOTO BIMSHUS Ha
noTpebieHne alkoroJisi, ObLTN OLIEHEHBI TapaMeTphl BTOPOI MOJIEIH:

Mopenb No2:

ALCO;i=p1+p2GDPj+s;.
Bo Bropoit monenu, mo cpaBHeHHIO ¢ TmepBoil, 3HaueHue RSS wm3menunocs Hal00. CkonabKo COCTaBUT
KOPPEKTUPOBAHHBIN R? BoO BTOpPOH Mojenun?

3AJJAHUE K 3AYETY Ne9

1. Mogenu ¢ pacnpeneleHHBIMH JaraMyd (MOJeNlb YaCTUYHOTO TIPUCIIOCOOJICHUS, MOJENb aJalTHBHBIX
OKHJIaHUH ).
2. MynbTUKOITMHEAPHOCTh U METOJIbI YCTPAHEHUSI.

3aoaua
[To 35 HabxaroseHUsIM OIIEHEHA MOJIENb 3aBHCUMOCTH 3apaboTHOM Tuiatel Wage; ($) oT ATUTenbHOCTH
o0yuenust schooling; (roapl) u ombiTa paboThl experience; (roapr). OleHEHHAs MOJEIb UMEET BUI: Wage, =
400 + 25schooling; + 60experience; . ESS=130, TSS=210. Hccnemoarens pemmia 100aBUTh B MOJIENb
obpasoBanue poaurencii mschooling; u fschooling; (roasr), mocie yero ESS=180. Ha yposue 3naunmoctu 10%
MPOBEPSIsS THIOTE3y O BIUSHHM JUIMTEILHOCTH OOYYCHHUsS POJAMTENCH Ha 3apabOTHYIO IUIaTy MX peOeHKa,
YKa)KHATE KOJMYECTBO OrPaHUYCHU, KOTOPBIC MPUPABHEHBI K HYJIO B ()OPMYITHMPOBKE HYJICBOM TMITOTE3bI?

3AJJAHHUE K 3AYETY Nel0

1. I'erepockeqacTUYHOCTh CIYyYaWHOTO BO3MYILIEHHUS M €€ MPUYUHBI, METOJbl JIMarHOCTUKU U YCTPAaHEHHS.
Bieemennsrit MHK.

2. [IpenmytiecTBa UCIONB30BAHUS MAHENBHBIX JAHHBIX. TPYAHOCTH, BOSHHUKAIOIINE MPU paboTe C MaHEIbHBIMH
JTAaHHBIMH.

3aoaua
[To 2040 HabmrOAEHHSIM OICHEHAa MOJE]Ib 3aBUCHMMOCTH CTOMMOCTH KBapTHphl price; (8 10008) ot

MeTpaka skuiaor rtutomanu livespi: price, = 90 + 1.8livesp; . Ilpu noctpoernun 95% 1OBEPUTEIHHOTIO
untepBana st E(prices|livesp=70), yemy paBHa V/dr(pr/Lc\ef|X ), ecnu 62 = 1259.265, a KoBapuarMoHHas
MaTpHIla UMEET CIICTYIONINI BUT:

(Intercept) livesp
Var(B|X) = | (Intercept) 21.9 —0.46
livesp —-0.46 0.01

OprTJBIﬁTC JI0 OJTHOT'O 3HaKa MOCJIe 3alsaToM.

Kpumepuu oyenusanusa:

Maxcumanvhnoe koauuecmeo oannos — 100.

3amaHue K 3a4eTy coIepkKuT 2 Bompoca W 1 3amady, O6auibl ¥ KPUTEPUM OLIEHHWBAHUSA TIO KOTOPBIM
MIPUBEJICHBI BBINIE. BayTbl BEICTABIIAIOTCS IO KaXKIOMY 33JJaHUIO B OTJICIIBHOCTH M CYMMHPYIOTCSI.
Kaoicowvtit eonpoc ouyenueaemces omoenvno, makcumanvuo ¢ 24 oanna.

MakcumanpHast obmas onienka — 40 6amioB. Kpurepuu onieHMBaHUS OTACIBHOTO BOIIPOCA:



e 13-24 Gamna. OTBeT Ha BOIPOC BEpPHBIN; MPOJEMOHCTPUPOBAHO HAIWYHME TIYOOKHX HCUEPIBIBAIOIIUX /
TBEPJBIX U JIOCTATOYHO MOJHBIX 3HAHUH, TPAMOTHOE M JIOTHUECKH CTPOWHOE M3JIOKEHHE MaTepualia mpu
OTBETE, BO3MOXHBI OTJCIIbHBIE IOTPEIIHOCTH U OIIMOKH, YBEPEHHO HCIpaBJIEHHbIE U IOCIe
JOTIOJTHUTEIBHBIX BOIPOCOB; MPOJEMOHCTPHUPOBAHO HAIWYHME TIIYOOKHMX HMCUEPIBIBAIOUIMX / TBEPABIX U
JOCTaTOYHO IOJIHBIX 3HAHUH, IPaMOTHOE U JIOTUYECKU CTPOMHOE U3JI0KEHUE MaTepuaa IIpu OTBETE.

e 0-12 OamnoB. OTBeT Ha BONPOC JHIIb YAaCTHYHO BEpPEH, NIPOJAEMOHCTPUPOBAHA HETOYHOCTb U
HEYBEPEHHOCTb OTBETOB Ha JOIOJIHUTENbHbIE U HABOJALIME BOIPOCHI, JIUOO OTBET HAa BOIPOC HE BEPEH,
MIPOIEMOHCTPUPOBAaHA HEYBEPEHHOCTh U HETOUHOCTH OTBETOB HA JOMOJHHUTEIbHbBIE M HABOJSIINE BOTIPOCHI.

3aoaua ouenueaemcs MaKcumMaibHo 6 52 oanna:

Kpurepuu onieHuBanus 3a1auu:

e 27-52 Oanna. 3ajaya peleHa B IOJIHOM 00beMe, BEIOpaHbl BEpHbIE HHCTPYMEHTAIbHbBIE METO/IbI U IPUEMBI
peleHysl, MPOBEIEHbl BEpHBbIE pacueThl, CJENIaH IOJIHBIA, COAEp)KaTeNbHBbIH BBIBOJ IO pe3yJbTaTaM
MPOBEICHHBIX PAacyeToB; JMOO 3a/aya pelieHa B IMOJHOM O0beMe ¢ HEOOJBIIMMHU IOTPEITHOCTIMH,
BbIOpaHbI BEpPHbIE HHCTPYMEHTAJIbHbIE METO/Ibl U MPUEMbI PELICHHUs, IPOBEIEHBI BEPHbIE pacueThl, CEIaH
MIOJTHBIN, COJEpIKATENbHBIA BBIBOJ IO pPE3yJbTaTaM IPOBEJCHHBIX PAacueToOB, B pacueTax M BbIBOJAX
COJIEpP>KATCS HE3HAYUTEIIbHBIE OLINOKH.

e 0-26 OGamnoB. 3amaya pemieHa 4YaCTMYHO, YAaCTHYHO BHIOpaHBI BEpHbIE MHCTPYMEHTAJIbHBIE METOIBI U
IPUEMBl DPELICHUs, NPOBEIEHbl YAaCTUYHBIE pPACYEThbl, CIeNaH BBIBOJ IO pe3yibTaTaM IPOBEICHHBIX
pacyeToB C MOTPEHIHOCTSAMH JHOO 3aJada HE pElIeHa WM pPElIeHa YacTHYHO, YaCTHYHO BBIOpAHEI
HE00XO0/AMMble MHCTPYMEHTAJIbHbIE METO/Ibl M IPUEMBbI PEILIEHHs], pacueThl HE MPOBEICHBI UM IPOBEICHBI
YaCTUYHO, BBIBOJI 10 PE3yJIbTaTaM IMPOBEJCHHBIX PACYETOB HE C/IETaH WM OIIHOOUYEH.

3auem evicmasnsaemcsa Ha OCHOBAHUU UMO2080U CYMMbL 6ANN08, HAOPAHHBIX CIMYOEHMOM:

e 50-100 0a1oB «3aUTEHOY;
e 0-49 GamioB «HE 3aYTEHO».

TecT ncbMEeHHBIN

Bapuanm 1

1. (BbiOepuTEe HECKOJIBKO BapuaHTOB OoTBeTa) K BHJIaM SKOHOMETPHUYECKHX MOJENIeH M0 TUIaM 3aBUCHUMOCTH
OTHOCSITCSI MOJIEJIH ...

A) cucrteM 3KOHOMETPUUYECKUX ypaBHEHUII; b) nenuuelinoii perpeccuu;

B) BpeMeHHBIX pSIOB; I') nuneiino perpeccumu.

2. Kpurepuit CThlofieHTa peHa3HAuEeH JJIs. ..

A) Onpenenenust 53KOHOMUYECKONW 3HAYUMOCTH KaXA0Tro KO (UILIMEeHTa YpaBHEHHUS.
b) Onpenenenust cTaTUCTUYECKON 3HAUUMOCTHU KaXXKJ0T0 KO3(PPHUIIMEHTa ypaBHEHHUS.
B) IIpoBepku Mozieny Ha aBTOKOPPEIISALIMIO OCTaTKOB.

I') Onpenenenus 53KOHOMUYECKON 3HAUNMOCTH MOJIEH B LIEJIOM.

J1) IIpoBepky Ha TOMOCKEIACTUYHOCTb.

3. IlokazareneM, Ha OCHOBAaHMH KOTOPOTO MOXET OBITh MPOBENIEHA MPOBEPKA CYIIECTBEHHOCTH (3HAYNMOCTH)
OTJEJBHOIO TapaMeTpa YpPaBHEHUS PETPECCUN HE SIBIISETCH ...

A) OOutas nucniepcus 3aBUCUMON MTEPEMEHHOMN B) t-kpurepuii Ctbrofenra

b) JloBepuTenbHbIil HHTEpBA I') Kpurepuii ®umepa

4. WccnemoBarenb TMOJNYYWT CIEIYIONIME pPe3ylbTaThl OIICHUBAHHS MapaMeTpPOB JIMHEHHOW MoJenH
MHOKECTBEHHOU pErpeccuy IpH IMOMOIIY METO/Ia HAMMEHBIINX KBaJPaTOB Ha OCHOBE JIAHHBIX O JABYX ThICSYaX
HaOJIIOIEHUH:
y, =0,0842,62x, + 1,697,
(2,44) (L.91) (1.99)

B ckoOkax moj oneHkamMu Kod((UIMEHTOB YKa3aHbl COOTBETCTBYIOIIME CTaHAApPTHBIE OmMOKU. Mcmomb3ys
MATUTIPOIICHTHBIA YPOBEHb 3HAYMMOCTH, TECTHPYHTE HE3HAYUMOCTh K03(D(PHUIIMEHTOB TIpH MIEpEMEHHBIX B TOM
ypaBHeHUU. (COOTBETCTBYIOIIEE KPUTUUECKOE 3HAUCHHUE t-CTATUCTUKU TIPH YPOBHE 3HAYUMOCTH 5% COCTaBISET
1,96.)



a) 3HaYMM TOJIBKO KOA(PPHUIMEHT MPH MEPEMEHHOH X;.

0) 3HaYMM TOJIBKO KOI(PHUITMEHT IPH IEPEMEHHOH Z;.

B) 3HauMMBI ¥ KO3((HUIIMEHT NPU EPEMEHHOM Xj, U K03 PULIMEHT pU IepEMEHHOH Z;.
r) Hu oqun u3 ko3 puiimeHToB HE 3HAUNM.

5. Koadumment perpeccun B TMHEHHOM PEerpeccuy COBOKYITHOTO CITPOca Ha MOOUIIBbHBIE Tee(OHBI (B ThICIYAX
py0uieii) mo 1ieHe (B pyO0IIsiX) OKa3ajics paBHBIM «—1». DTO 03HaYaeT, 4yTo

A) yBennueHue 1ieHbl Ha 1% cHukaeT cpoc Ha MOOHIIbHBIE TeneoHbl Ha 1%.

b) yBenmnuenue niensl Ha 1 pyOib CHIKAET cipoc Ha MOOUIIbHBIE Tenedons! Ha 1%.

B) yBenuuenue uensl Ha 1% cHMKaeT cripoc Ha MOOUJIbHBIE Telle(h)OHBI HA OJJHY ThICAUYY PYyOIei.

I') yBennuenue 1ieHs! Ha | pyOib CHUXKAET CIpoc Ha MOOUIIbHBIE Tene(OHBI Ha OJTHY THICSUY pyOIIeH.

J1) mosiydeHHOE YUCIIO HUKAK HEe UHTEPIIPETUPYETCS.

6. BennamuH neiTaercs MOHATH, TAK JIU CTPAIIHA T€TePOCKaIECTUUHOCTD, Kak e€ MantoioT:) Eciu y Bennamuna
€CTh KOHEYHas BbIOOpKa HaOmoJneHWid W BeHnamMuH He JenaeT NPEIIOJIOKEHHUS O TOM, YTO €& HMMEET
HOpMaJbHOE pacIpeesieHUE, TO KAaKOBBI ITOCIIECTBHS, €CIH B IAHHBIX €CTh FeTEPOCKEAACTUYHOCTh?

1) Ouenku MHK 06nagaroT BceMu MpeKHUMHU CBOMCTBAMHM, YTO U IIPU TOMOCKEIaCTUIHOCTH;

2) Ouenku MHK Gonbiiie He SBISIOTCS caMbIMU 3((EKTUBHBIMU CPEAH TUHEHHBIX HECMEIIEHHBIX;

3) Onenkn MHK Godbiire He SBISIFOTCS HECMETIEHHBIMU;

4) Ouenku MHK 6o:b111e HE SBJISIFOTCS TUHEHHBIMH.

7. BeHnaMuH uccienyeT BIUSHUE PA3IMYHBIX (PAKTOPOB Ha 3apabOTHYIO IUIATYy JOJEH, MPOKUBAIOIINUX B
Poccun. ITo 350 HaOIIOACHUSIM OH OIEHWJI PETrPEecCHI0 3apaboTHOM IIaThl (wWagej, B ThICSYax pyoOsei) ot
oOpasoBanms 4denoBeka (educj, B romax), oOpazoBaHusi MaTepH 3TOro uejoBeka (mother.educi, B romax) u
JTaMMU Ha OmbIT padoThI (experi: 1 - ecniu Oosee S net, 0 - ecniu Menee S neT). BeHnaMuH noyqu ciaeayomme
pE3yIbTaThI:

wage =10+20-educ;+5-mother.educ;+15-exper;
VY BenunamuHa ecTh OMaceHusl, 4TO B JAHHBIX €CTh Ie€TEPOCKENACTYMHOCTh. UTOOBI TPOBEPUTH CBOIO JOTAJIKY,
OH XOYEeT IIPOBECTH TECT YailTa Ha ypOBHE 3HAUMMOCTH 5%. BeHnamuH orjeH!1 BCHOMOTaTeIbHYIO0 PErPECCHUI0
1 TIOJTYYHJT Raux?=0.55.
Kaxoit BeiBOA crienaer Bennamun?
1) Ha ypoBHe 3HauuMOCTH 5% HyneBas THIIOTE€3a HE OTBEPracrcsi, B JaHHBIX €CTh YCIIOBHas

TOMOCKECJaCTHYHOCTb,

2) Ha YPOBHE 3HAUYUMOCTH 5% HYyJIeBasaA THUIIOTE3a OTBEPracTtcs, B [JAaHHBIX €CTb YCJIOBHAA
TOMOCKEJaCTHUYHOCTb,

3) Ha YPOBHE 3HAUYUMOCTH 5% HYyJIeBasA THUIIOTE3a OTBEPracTcs, B [JAaHHBIX C€CTb YCJIOBHAA
TeTECPOCKEAACTUIHOCTD,

4) Ha YPOBHE 3HAYMMOCTHU 5% HYyJieBasA THUIIOTEC3a HE OTBCPracTCsia, B JAHHBIX C€CThb YCJIIOBHAA
reTepoCKCIaCTUIHOCTD.

8. Ouenka, KoTopyro BeHnaMuH MosryduT 3a KOHTPOJIBHYIO paboTy 10 TEOPUHU BEPOSITHOCTH, SIBIISIETCS
JTMCKPETHOH CiydaifHON BeTMUMHOMN, KOTOpast MOXKeT ObITh paBHa 4, 7 1 8 (u3 10) ¢ BepostHOCTsIMM 0.1, 0.4 1 0.5.
Yemy paBHO MaTeMaTUYECKOE 0>KMJIaHUE OLleHKU Bennamuna?

1) 7.9;
2) 4.8,
3) 7.2;
4) 6.4

9. BeHnaMuH OIICHMJI 3aBUCUMOCTD KOJTMUYECTBA PEIIEHHBIX UM 33 BeUep 3aJ1ad 1o 3KOHOMeTpuke (problems) ot
KOJINYECTBA CheJCHHBIX Oynouek ¢ ssookamu (applepie) u msicom (meatpie):

pmﬁhmsz =2+ 0.5 - applepie; + 0.7 - meatpie;
Ecnmu BernamuH chect emié oHy OYIIOUKY C SI0JIOKaMu | elI€ OJTHY C MSICOM, TO B CPEIHEM KOJIMIECTBO
PEIEHHBIX 337129 YBEITHYUTCS Ha. ..

10 VYcnoBHas TOMOCKECOACTUYHOCTH — DTO:
l) E(g;|sce perpeccopsl) = o -



E(£?|sce perpeccops ol
2) (&7 |ece perpeccopei) :
9

3) E(e? |sce perpeccopbr) g

4) E(e;|ece perpeccopsl) = o |

Bapuanm 2

1. IIpu oueHke nmapaMeTpoOB JMHEHHOIO YPaBHEHMsI PETPECCUU C IOMOIIBI0 METO/AA HAMMEHBIIUX KBaJpaToB

COOTHOIIIEHUE Z(yi —y, )2

A) Unterpupytot; b) Munumusupytor; B) IlpupaBHuBarot k Hynto; [') MakcuMusupyror.

2. SIBHas dopmyna g oneHok kodpduurentoB MHK, momydeHHast ¢ HCHOIb30BaHUEM JIMHEHHOM anreOpsl,
UMEeT BUI:

ZiY;

A) B =(X'X) IX’y; B) B =(X'y) IX’X; B) B=(X1X) IX’y; r = « .

3. DHIOTEHHOCTH BO3HUKAET, KOTIa
Var(e;) # 0

2) Cov(e;, x;) # U;

3) Cov(e;, ;) 0;
4) Cov(z;,x;) # 0

4. (BbIOepuUTE HECKOJIBKO BApUAHTOB OTBeTa) 3HadeHWe KodpduiueHTta aerepmMuHanuu cocraBuio 0,9,
CIICZIOBATEIBHO ...

A) ypaBHeHHEM perpeccuu o0bsicHeHo 90% aucnepcuu pe3ylbTaTUBHOTO MPU3HAKA

b) nons ocraTouHol Aucnepcun 3aBUCUMOM TTepeMEHHO Y B ee o0ieit aucnepceun coctaBuiia 90%

B) nonst ocraTouHo# nucnepcun 3aBUCUMON MEpEeMEHHOM Y B ee o0mielt aucnepcuu cocrasuia 10%

I') ypaBHeHueM perpeccun o0bsicHeHo 10% aucnepcun pe3ynbTaTUBHOTO IpU3HAKa

5. ITo 30 nHabGnroaeHusIM OBLIIO OLIEHEHO CIIEAYIOLIee YpaBHEHHUE perpeccuu (B CKOOKax yKazaHbl CTaHIapTHBIE

OTKJIOHEHHSI OIIEHOK K03()PHUIIMEHTOB):
7 =1,5-09-2" +0,04-2* 40,09 2" +2,0-2", R* =0,59

(1,0) (0,4 (0,01) (0,02) (0,6)
[IpoBeppTe (Ipu ypoBHE 3HAUUMOCTH 5%) THMOTE3y O TOM, YTO Bce KOAPOUIMEHTHI MpU TEPEMEHHBIX
ypaBHEHUSI OJJTHOBPEMEHHO PaBHBI HYJIIO.
A) PacuérHas ctaTucTUKa COCTaBUT 8,99 U clielyeT MPUHSTH TECTUPYEMYIO TUIIOTE3Y;
b) PacuérHas cratuctuka coctaBuT 8,99 U cienyeT OTKIOHUTH TECTHPYEMYIO THIIOTE3Y;
B) Pacuérnas cratucruka coctaBut 0,23 U cienyeT OTKJIOHUTh TECTUPYEMYIO TUIIOTE3Y;
I') PacuétHas cratuctuka coctaBuT 0,23 U cleayeT NPUHATh TECTUPYEMYIO THIIOTE3Y.

6. WccnemoBarenb TONYy4YWI CIEAYIOIIME pEe3YyNbTaThl OICHUBAHHWS TApaMeTPOB JIMHEHHOW MOJenH
MHOKECTBEHHOU pErpeccuy IpH IMOMOIIY METO/Ia HAMMEHBIINX KBAJPaTOB Ha OCHOBE JIAHHBIX O JABYX ThICSYaX
HaOJIIOIEHUH:

v, =0,2146,72x, + 8,81z,

(0,12)  (1.95) (1,97)
B ckobkax moj oueHkamMu Ko3((UIMEHTOB yKa3aHbl COOTBETCTBYIOIIME CTaHAApTHBIE OMIMOKHU. Vcmonb3ys
MSATUIIPOLIEHTHBIN YPOBEHb 3HAUUMOCTH, TECTUPYHTE HE3HAUMMOCTh KO3(p(PULIMEHTOB NpU MEPEMEHHBIX B 3TOM
ypaBHeHHHU. (COOTBETCTBYIOIIEE KPUTHUECKOE 3HAUEHHE t-CTATUCTUKH MTPH YPOBHE 3HAYMMOCTHU 5% cOCTaBIIsSET
1,96.)
a) 3Ha4MUM TOJIBKO KOO(PPUIIMEHT NP MEPEMEHHOH X;.
0) 3HauuM TOJIBKO KOd(PPULIMEHT TPU EPEMEHHOI Z;.
B) 3HaYMMBbI U KOOPPUIUEHT [IPH NEPEMEHHOH Xi, U KOAP(DUILIUMEHT NPU EPEMEHHON Z;.
r) Hu oauH u3 k03¢ (HUIIMEHTOB HE 3HAUNM.



7. KakoBO 0JIHO U3 CaMbIX CTPAITHBIX MOCIEICTBUN aBTOKOPPEIISIIUN?
1) Ona MOXET MPUBECTU K HECOCTOSTEILHOCTH CTAHIAPTHBIX OMIMOOK;
2) OnHa MOXET NMPUBECTU K SHJIOT€HHOCTH;
3) OnHa MOXXET NMPUBECTH K YCIOBHOH TeTePOCKETACTUIHOCTH;
4) OHa MOeT NPUBECTU K MYJbTUKOJIMHEAPHOCTH.

8. HccnenoBarens u3ydaeT 3pPEeKTUBHOCTH HOBOTO JIEKAPCTBA OT TOPHOM OOJIE3HU, C KOTOPOH CTAIKHUBAIOTCS
JIIOJTM, OKAa3aBIIMCh HA OosblIoil BbicoTe. OH cobpan nanHbie 0 2000 anbIUHHUCTAX, MOJIOBUHA U3 KOTOPBIX,
Haxo/ISICh Ha BBICOTE, MPUHUMAJIA HOBOE JIEKAPCTBO, a IPYyTas MOJIOBUHA — HET. J{JIs Ka)K10ro U3 ajqblIUHUCTOB B
pe3ylbTaTe KOMIUIEKCHOrO o0cienoBaHusi OblT 3aMEPEeH ypPOBEHb 3JI0pOBbs MO creuuaibHoi 10-6amibHon
mkane (1 — ovens mioxo, 10 — o4eHb XOpoIIIo).
[Tocne HEKOTOPBIX MPOCTHIX PACUETOB, UCCIIEIOBATEINb MOJIYUUI CIEAYIOLIUE Pe3yIbTaThl:
e JIst anbIUHUCTOB, MPHHUMABIIINX JIEKAPCTBO, CPETHUN YPOBEHB 3I0POBbsI paBeH 4 Oayiam, Mpu BEIOOPOIHOMH
JMCTIEPCUU PaBHOM 2.
e Jlnsi anbIMHUCTOB, HE MPUHUMABIINX JIEKAPCTBO, CPEIHUN YpPOBEHBb 370pPOBbS paBeH 7 Oamiam, Mpu
BBIOOPOYHOMN JUCTIEPCUH PaBHOM 2.
[ToMuMO BbIUMCIIEHUS CPEIHUX, HAILl UCCIIEI0BATENb KEINAECT OLEHUTh PErPECCHUIO:
Yi=o1 o XitEj

r7ie Xj — (QUKTUBHAS IEPEMCHHAS PaBHAS SMHUIIC, €CITH 1-i AIBITMHUCT IIPUHUMAI JICKAPCTBO, U paBHAs HYITIO B
MIPOTUBHOM CJIy4ae, i — YPOBEHb 3J0POBbsI 1-I'0 albMHUCTA. VICII0NIBb3Yys JOCTYIHYIO HHPOPMAIUIO, TOMOTUTE
HCCJICIOBATEIIO BEIYUCIUTH OIEHKH KOA(P(PHUITMESHTOB B TAKOH pPerpeccum.
Paccmotpum Tpu BapuaHTa peaau3aluy SKCIEPUMEHTA C JIEKapCTBAMH.
Bapuanr 1: kaxaslii aTbIIMHUCT, Y4aCTBYIOLIUI B SKCIIEPUMEHTE CAMOCTOSITENIBHO PEIIAET, IPUHUMATD JIH €My
JIEKapCTBO WJIH HET.
Bapuant 2: anbnIuHUCTHI yYaCTBYIOT B JIOTE€PEE, B X0J1€ KOTOPOH ClTydailHbIM 00pa3oM ONpeiessieTcs, KTO U3 HUX
OyZeT MpUHUMATh JIEKapCTBO, a KTO HE Oy/eT.
Bapuant 3: anbnUHUCTHI-KEHITUHBI TPUHUMAIOT JICKAPCTBO, @ aJIbITMHUCTBI-MY>KUYUHBI — HET.
B kakom 13 cimyuaeB perpeccop B ypaBHEHUU OYIET SK30T€HHbIM?

1) B cnyuae peanuzanuu BapuanTa l;

2) B cnyuae peanuzanuu Bapuanra 2;

3) B ciyuae peanuzauuu Bapuanra 3;

4) B xaxIoM u3 TpEX CiIydaes.

9. I[JBI ABYX BHUIOB IIPOAYKIIMU BucC MOZACIIN 3aBUCUMOCTU YACIBHBIX IMOCTOAHHBIX PacXodOB OT O6’beMa
BBIIYCKAEMOU MPOAYKIIHUHU BBITIISAAT CIASAYIOLUIMM 00pa3oM:

yB =80 + 0,7x yC = 40x°°

Onpenennure Ko3pHUIUEHTHI ATACTUYHOCTH 110 KAXKI0MY BUY MIPOIYKIIUHU U MOSICHUTE UX CMBICIL.

10. BeiOepute BepHOE yTBEPKACHUE:

A) Ecnu y Hac ecTh TEOpETHUECKUE OCHOBAHUS CUMTATh, YTO 3aBUCUMOCTb OT IEPEMEHHOH Z €CTb, a BbI
OLIEHHUBAETE PErPECCUI0, OHA HE 3HAaUMMa, JIy4dllle €€ OCTaBUTh.

b) Ecnu y Hac ecTh TeOpeTHUeCKHue OCHOBAHUS CUMTATh, YTO 3aBUCUMOCTD OT NIEPEMEHHOM Z €CTb, a BbI
OLIEHHMBAETE PETPECCHI0, OHA HE 3HAYUMA, JTy4llle €€ UCKIIOUYHTD.

B) Ecnu nepemeHHast 3Ha4MMa, HO TEOPHUsi TOBOPUT: HE JIOJIKHO OBITh 3aBUCUMOCTH OT 3TOM MEPEMEHHOM, TO
JIy4nie €€ UCKIFOYNTD.



Bapuanm 3

1. KBagpat kakoro ko3 @uureHTa B mapHOi perpeccuy yKa3bIBaeT OO AUCTIEPCUU OAHOM CIy4aiHOM
BEJIMYMHBI, 00YCIIOBJICHHYIO BapHaIkeil 1pyroi?

A) Kosdppunment gerepMuHanum; b) ITapnslit K03 HUITHEHT KOPPETAIHHT;

B) Yactaslii koapdurment koppensiuun; ') MHOKECTBEHHBIN KOAPGUIIMEHT KOPPEIISIIIH.

2. KoaddunueHnt koppensiuu, paBHbIN —1, 03Ha4aeT, 4TO MEXKY IIEPEMEHHBIMH. .

A) nuHelHas CBSI3b OTCYTCTBYET, b) cymectByert nunelinas CBsi3b;

B) dbynkimonansHas oOpaTHas 3aBUCUMOCTb; I'. cutyanus He ornpenaesneHa.

B xuHoTEaTpe npoBoAUTCS UCCIENOBAaHUE, KAKOW BHU/I MOMKOPHA MPEANOYUTAIOT 3pUTENH.

3. Haiigute BepHOoe BbICKa3biBaHue. lIpu oTOOpe (akTOpPOB IMyTeM MOCTEIIEHHOTO YMEHBIICHUS WX YHCIa
IIPUMEHSIOTCS

A) Kputepun @umiepa, Cteionenra, lapouna-Yorcona, ko3 HUIHEHT MHOKECTBEHHOH JIeTepMUHALINH.

b) Koadduurentsl napHo M MHOKECTBEHHOM KOppEISIIMU Pe3yIbTUPYIOLIEro IoKa3aTens U (hakTopos,
kputepun Oumiepa u CTbIOACHTA.

B) Koadduunentsl napHo M MHOXKECTBEHHOW KOPPENSALUH pe3yIbTHPYIOLIEro IMokaszaress U (hakTopos,
kputepuu lapouna-Yorcona, ®umepa u CTpro/ieHTa.

I') Kpurepuu lapOuna-Yorcona, CTbrofieHTa, KO3(QPHUIHEHTH MHOXKECTBEHHON KOPPEISILIMU U JeTEPMUHALIUH.
J1) Kpurepun @umepa, CtproneHTa, K03 PpUIueHTH MHOKECTBEHHON KOPPEISIIUN U AETEPMUHAIHH.

4. CtangapTHbIC TTOKA3aTeNId KauecTBa MOJIETICH. . .

A) IelcTBYIOT B OJUHAKOBOM HAIIPABJICHUU: YEM 3HAUCHUE KPUTEPUS HUXKE, TEM MOJECIb XYXKe.
b) nelicTBYIOT B 0OIMHAKOBOM HAIIPaBJICHUU: YEM 3HAUEHUE KPUTEPUSI HUXKE, TEM MOJEIb JTyYIlIE.
B) neiicTByIOT B pa3HOM HaIpaBJIEHUU: B 3aBUCUMOCTH OT KPUTEPHSI.

I') neiicTBYIOT B OIMHAKOBOM HAIPaBJICHUM: YEM 3HAUEHHUE KPUTEPHUS BbIIIE, TEM MOJEIIb JTy4IlIE.
JlaHo ypaBHEHUE MHOXECTBEHHOU perpeccuu. [IpoBeputh 3Ha4NMOCTh KOA(PDUITUESHTOB.

5. B paMKkax npeanochulOK KJIaCCHYECKOM JTMHEMHON MOJENIN MHOXECTBEHHON PErpecCcuy MCCIEN0BaTENb IIPU
MOMOIIM METOJa HaUMEHBIIUX KBaJpaToB Ha OCHOBE JAaHHBIX O JECSITH ThICSYAaX HAOJIOJEHUN MOIYy4YMII
CIIENYIOINE PE3YyIbTaThl OLICHUBAHUS [TAPAMETPOB YPABHEHMUS:

Iny, =0,34+0,12*Inx, +0,71*Inz,, R*=0,4.
YTO MOXKHO CKa3aTh O 3HAYMMOCTH TOJIYYEHHOIO YpaBHEHUS?
(CootBeTcTBYyIOIIEE KPUTHUECKOE 3HAUCHUE F-cTaTUCTHKM TTpU ypoBHE 3HaYUMOCTH 5% coctasisier 3,00, a mpu
ypoBHe 3HauuMocTH 1% pasHo 4,61.)
A) IIpu nconab30BaHUM S-TIPOLIEHTHOTO YPOBHS 3HAYMMOCTH CIIEAYET CAENaTh BHIBOJ O 3HAUMMOCTH YPaBHEHUS.
ITpu ncnonp30BaHny 1-POLEHTHOTO YPOBHS 3HAUUMOCTH CJIEYET CAEIaTh BBIBOJ O HE3HAYMMOCTU YPaBHEHHUS.
b) Ilpu ucnonb3oBanuu 1-MpoLIEHTHOTO YPOBHS 3HAUUMOCTH CIIEAYET CAeNaTh BBIBOJ O 3HAUMMOCTH YpaBHEHHUSI.
IIpu ncnosb30BaHNU S-IPOLEHTHOTO YPOBHS 3HAUMMOCTH CJIEYET CAEIATh BBIBOJ O HE3HAYMMOCTH YPaBHEHUS.
B) Ilpu ncnonb30BaHMK KaK S-TIPOIEHTHOIO, TaK U |-TIPOLIEHTHOTO YPOBHEW 3HAYMMOCTHU CIIEYET CAENaTh
BBIBOJI O 3HAYMMOCTH YPAaBHEHHS.
I') IIpu ncnosnb30BaHUM KaK S5-TIPOLEHTHOrO, TaK U 1-IPOLIEHTHOTO YpOBHEH 3HAYMMOCTH CIEIYET CAENIaTh
BBIBOJI O HE3HAUMMOCTH YPaBHEHUSI.

6. BenmamuH uccienyer BIMSHHE Pa3IMYHBIX (DAKTOPOB Ha 3apaldOTHYIO IUIATy JIFOJEH, MPOKUBAIOIIUX B
Poccuu. ITo 1,000 nHaGmromeHnii OH OLIEHWI perpeccuio 3apaboTHO# TuaTtel (Wagej, B ThIcsuax pyoOsei) oT
oOpasoBanus yenoBeka (educi, B ronax), o0OpazoBaHus MaTepH 3TOro uesnoBeka (mother.educi, B roiax) u raMmmu
Ha OmbIT paboTel (experi: 1 - eciu Gonee 5 ner, 0 - ecnu MeHee 5 7ner). BeHnamMuH nomyuyun cieayrouiue
pe3yJbTaTh:
wage; = 10 + 20 - educ; + 5 - mother. educ; + 15 - exper;

VY BennamuHa ecTh OMAceHusl, 4YTO B JIAHHBIX €CTh MYJIbTHKOJUTMHEAPHOCTh. YTOOBI MPOBEPUTH CBOIO JOTAJIKY,
OH OILIEHWJI BCTIOMOTATEIIbHBIE PETPECCUU H MOy UL



E.c;!-'::ci — 11 + 2 - mother. educ; — 5 - ezper;, R* = 0.97

mot.'F‘L-\;r—*'_.‘ea!w:t =10 + 10 - edue; + 3 - exper;, R? =0.93
éxper; = —8 - educ; + 9 - mother. educ;, R? = 0.3

PaccuntaB k03 PUIIMEHTHI B3AYyTHS AUCIIEPCUH JJISl BCEX BCIIOMOTATeNbHBIX PErPecCcHii, KaKoil BBIBOJI JOJIKEH

caenarb Bennamun?

A) MynbTUKOUIMHEAPHOCTh MEXAY OOpa3oBaHHUEM YEeIOBEKa U €ro ONBITOM padOThl €CTh, ITH MEPEMEHHBIE
3aBHCHMBI MEXKy COOOH, HO HE CBsI3aHBI C 00Pa30BaHUEM MaTEPH,

b) MynpTukommmHeapHOCTh MEXKAY oOpa3oBaHHMEM Marepu M €€ peOEHKa M ONBITOM pabOThl €CTh, BCE ITH
MepeMEHHBIE 3aBUCUMbI MKy COOOI;

B) MynbTHKOIIIMHEAPHOCTh MEXy 00pa3oBaHHMEM MaTepu U e€ peOEHKa ecTh, ITU MEePEMEHHbIE 3aBUCHUMBI
MEXTy COOOM, HO HE CBSI3aHBI C OIIBITOM PaOOTHI,

I') MynbTHKOITMHEAPHOCTh MEX1y 00pa30BaHUEM MATEPH U OIBITOM pabOThI €CTh, 3TU MEpPEMEHHbIE 3aBUCHMBI
MEXTy COOOM, HO HE CBsI3aHBI C 00pa3oBaHuEM peOEHKa.

7. Cnenatb BbIBOJ. B ckoOKax yka3aHbl 3HAYCHHS CTAHJAPTHBIX OMIMOOK I KO (PHUIIMEHTOB PETPECCHH.
y =054,3+17x;+0,3x, tragn =2,26.
@85 (07)  (01)

8. PesynpraTel mokazanu, uro Bua A npeanouutaet 65% rmoc-Munyc 3%. Uto o3Havaer “rumoc-munyc 3%”?7

A) Tpu nporeHTa 3puTeneil H3MEHIIN CBOU IPEANOYTEHHS B TIOJIB3Y MOMKOPHA BUAA A.

b) beuio uccnenosano 3% Beex 3puteneil.

B) UcTtunnas nons moduresneil monkopHa Buaa A Morua Obl OBITH OIIpeesIeHa, eCli uccienoBars Ha 3%
Ooub1Ie 3puTenei.

I') Uctunnas nons mo0uTenei monkopHa Buaa A ¢ GUKCHPOBAHHOM JOBEPUTEIBHON BEPOSITHOCTHIO HAXOJUTCS
B IIpesienax ot 62 10 68 IpoLeHTOB.

J1) Tpu nporieHTa pe3yabTaTOB B BHIOOPKE HEAKKYPATHBI U IOJDKHBI OBITH OTOPOILICHEI.

9. (BbIOECpPUTE HECKOJBKO BapuaHTOB oTBeTa) Cpean (hakTopoB, ONpEAEISIOIINX AUHAMUKY BPEMEHHOTIO psijia
MO>KHO Ha3BaTh ...

A) JIluHaMUKY M COBOKYIHBIE (DaKTOPBI B) ABTOKOppENALUIO U TPEHN

b) Ce3onHble Kon€0aHNs U TEHIEHIIUIO I') Tenpenuuio u cayvaitHble GakTOpbI

— *
10. Mccnenoarens oueHupaer mapamerpsl Mopemn Vi =P +B: "% + € npy nmomomu geyxmarosoro merona
HauMeHbIIMX KBagpatoB (2MHK), ucnonb3ys nmepeMeHHYy0 W Kak MHCTPYMEHT JUisl epeMeHHor X. Kakum
TpeOOBaHUAM JOJDKHA YAOBJIETBOPATH WHCTPYMEHTaJbHas IEpEeMEHHas, uTOObl IOJydyeHHas OIlleHKa

koa¢dunmenTa 2 ObUIa COCTOSATENBHOMN?

a) Cov(wi,al):(), Cov(w,,x,)=0

6) Cov(w,,g,)=0, Cov(w,,x,)=0

B) Cov(w,,g,)=0, Cov(w,x,)=0
(1,,,)=0

r) Cov(w,,g,)=0, Cov(w

i

Xy )=

Bapuanm 4

1. Kak uHTEpHpeTHpYyeTCs B TUHEHHOM Moenn kodddunment perpeccun by?
A) KoadpunueHt >macTu4HOCTH;

b) Tanrenc yriia HakJIOHa JTMHUM PETPECCUH;

B) 3nauenue pe3yabTaTUBHOTO MpHU3HAKA TP HYJIEBOM 3HAUEHUH (PaKTOpA.

2. Kpurepuii CtbloieHTa IpeJHa3HAYEH JUIS. ..

A) OmpenenneHus CTaTUCTUYECKONW 3HAYMMOCTH KaXKJ10TO 13 KO3 (OUIIMEHTOB YpaBHEHUS PETPECCHUH.

b) Onpenenenust 53KOHOMUYECKON 3HAUMMOCTH KaXKJJ0T0 U3 K03()(PUIIMEHTOB ypaBHEHUS pErpecCuu.

B) Onpenenenust ctaTUCTUUECKON 3HAUMMOCTH MOJIENH B II€JIOM HAa OCHOBE COBOKYITHOM IOCTOBEPHOCTH BCEX €€
KO3 PHUIIMEHTOB.

I') Onpenenenust S3KOHOMHUYECKOW 3HAYMMOCTH PErPECCUOHHON MOJIETTH B IIEJIOM.



1) Hu ogHo u3 Bbicka3biBanuii A-I" He BepHO.

3. CiiyyaifHasi COCTABIISIIOIIAsl B SKOHOMETPUUECKON MOJIETH ...

A) ITpumeHsieTcs: TOJIBKO B JIMHEHHBIX MOJIEIISAX

b) He umeer skoHOMHUYECKOTO CMbICA

B) Otpaxaet BiusiHUE Ha pe3yIbTaTUBHBIN MPU3HAK CIy4YailHBIX (aKTOPOB
I') SIBnsieTcst HUMTOKHO MAJION BEIMYMHON, KOTOPOH MOKHO MpeHeOpeybh

4. B paMKax IpeanochbulOK KJAaCCUUECKOHN JTMHEHHON MOJENIN MHOXXECTBEHHONW PErpeccuy MCCIEN0BaTeNlb IPU
MOMOIIM METOJa HaUMEHBIIUX KBaJIpaToB Ha OCHOBE JAHHBIX O JECATH ThICAYaX HAONIOJCHUN MOIYyYUIT
CJIEYIOIME PE3YyIbTaThl OLIEHUBAHUS [1APAMETPOB YPABHEHMUSL:

1;1-},- =-0,01+0,06*Inx, +0,04*Inz,, R*=0,2.

UYTo MOXKHO cKa3aTh O 3HAYMMOCTH MOJIYYEHHOI'O ypaBHEHUs?

(CooTBercTBYyMOIIEE KPUTHUECKOE 3HAUeHHE F-cTaTuCTUKY ITPH ypoBHE 3HaYUMMOCTH 5% coctapinset 3,00, a mpu
ypoBHe 3HaunmocTu 1% paBHo 4,61.)

A) [Tpu ncnonab30BaHUM S-TIPOLIEHTHOTO YPOBHS 3HAYUMOCTH CIEAYET CAENATh BHIBOJ O 3HAUMMOCTH YPaBHEHHUSI.
IIpu ncnonb30BaHuu 1-IPOLEHTHOTO YPOBHS 3HAUUMOCTH CJIEYET CAEIaTh BbIBOJ O HE3HAYMMOCTU YPaBHEHHUSI.
b) Ilpu ucnonb3oBanuu 1-MpoLIEHTHOTO YPOBHS 3HAYUMOCTHU CIIEAYET CAENaTh BHIBOJ O 3HAUMMOCTH YPaBHEHHUSI.
[Ipu ncnosib30BaHMU S-IPOLEHTHOTO YPOBHS 3HAUMMOCTH CJIEYET C/AEIaTh BbIBOJ O HE3HAYMMOCTU YPaBHEHHUSI.
B) Ilpu ucnonb30oBaHMU KaK S5-TIPOIEHTHOTO, TaK W |-MPOIIEHTHOTO YPOBHEW 3HAYUMOCTHU CIEIYET CIeNaTh
BBIBOJI O 3HAUMMOCTH YPaBHEHHUSI.

I') IIpu ucmonb30BaHUU KaK S5-TIPOIEHTHOrO, TaK M 1-IPOLEHTHOTO YpOBHEH 3HAUMMOCTH CIEAYeT ClenaTh
BBIBOJI O HE3HAUMMOCTH YPaBHEHUSI.

5. Ha ocHOBaHuUM PSAOB TaHHBIX I NEPEMEHHBIX X U Y IIOCTPOEHO YPaBHEHHUE PErPECCUN:
y=a +a,Xx=5+125x.

Ecnm x=2, TO 31aCTUYHOCTD PE3YNIbTUPYIOLIETO TOKA3aTeNsl y OTHOCUTENBHO (haKTOpa X:

A) 1,25. b) 7.5. B) 0,33. I') 4,6875. D) 2.

6. Wccnemosatens aHamusupyeT Mojenb Y =@ +PBX,+&  nug koTopoli BBIIONHEHBI BCE MPEATIOCHUIKH
KJIACCMYECKOM JIMHEMHON MOJIeNI MHOXXECTBEHHON PETrpecCcuu 3a OAHUM UCKIIFOUEHUEM: AUCTIEPCHS CITydailHOM

22
omubku & umeer Bux ¥ (€)=0,%  Eciom mccienoBaTenb BOCIONb3YeTcs IS OIEHMBAHUS KOA(QHUIMEHTOB
MO/JIeJIi OOBIYHBIM METOJJOM HAaUMEHBIIMX KBAJPATOB, TO MOJy4YE€HHBIE UM OLIEHKH Oy1yT:
A) cMmeleHHbIMU U 3 PEKTUBHBIMY; b) cmemennbMEu 1 He( (HEKTUBHBIMU;
B) HecMemieHHbIMU 1 3 (HEKTUBHBIMUY; I') HecMeleHHBIMU U HEd(PPEKTUBHBIMH.

7. lano ypaBHEeHHEe MHOECTBEHHOU perpeccuu. [IpoBeputh 3HaunMocTh kodddunrenton. Crnenars BbiBOA. B
CKOOKax yKa3aHbl 3HAUCHUSI CTAHJIAPTHBIX OMIMOOK JIJ1s1 KOA(D(PHUITMEHTOB perpeccu.
y =124,3 +1,12x,-0,53x, tracn =2,26.
(385 (0,3) (0,6)

8. Koa¢dummeHnt ypaBHeHuUs perpeccun MoKa3bIBaer ...

A) Ha cxonbko % U3MEHUTCS pe3yiabTaT Npu u3MeHeHuu ¢axkropa Ha 1 %.
b) Ha cxonbko % uzmenutcs pakTop npu U3SMeHEeHUH pe3yibTaTta Ha 1 %.
B) Ha ckonbko ell. u3MEHUTCS pe3yabTaT Ipyu U3MEHEHUH ¢akTopa Ha 1 en.
I') Ha cxonbko ea. u3mMeHutcs (GakTop Mpu U3SMEHEHUH pe3yibTaTa Ha 1 efl.
J1) Bo ckonbKo pa3 u3MEHUTCS pe3ynbTaT Npu u3MeHeHuu (akropa Ha 1 en.

9. Ilyctb Y — TOBapooOOpOT MarasuHa, MJH.py0., X1 — TOpromas IUIONIA[b, THIC.KB.M, Xp — CpelHee
KOJIMYECTBO MOCETUTENEN B I€Hb, ThIC. Yel.

y=—0,832+4,743x,+ 0, 175x,.
KakoB OyneT ToBapo0oOOpOT Mara3nHa, €CIi OH HaXOUTCSI B OTHOCUTENLHO 0)KMBIIEHHOM MECTE C KOJIMYECTBOM
nocerureneit 20000 u umeet Topropyro miomaas 1000 kB.m?
A. 8242,168 muH.py0. b. 8,243 mnH.pyo.
B. 7,411 mun.pyo0. I. 3,911 miH.pyo.



J1. Bce otBeTsl B . A-I" HEBEpHBI.

10. ITycTs nmeeTcs caenyrouiasi MOAENb PETPECCUH, XapaKTEPU3YIOIlasl 3aBUCUMOCTbD Yy OT X:

y = 8 — 7x. MI3BecTHO Takxke, 4TO Iyy = -0,5; n = 20. T,;, (0,05, 18) = 2

[TocTpoiiTe nOBEepUTENBbHBIN HHTEpBaN A Ko3(duumeHTa perpeccuu B 3TOM MOJAETH, MpOaHATU3UPYHTE
pE3yJIbTaTHI.

Bapuanm 5

1. Tabnuunoe 3HaueHue kpurepus Ouiepa 3aBUCHT. ..

A) TOJNBKO OT YPOBHS JJOBEPUTEIBHON BEPOSTHOCTH.

b) Tonpko oT yrcna pakTopoB, BKIIOYCHHBIX B MOJICIb.

B) TOonBKO OT AJIMHBI KCXOHOTO PsiAA.

I') TonbKO OT ypOBHS IOBEPUTEIHLHOM BEPOSITHOCTH M YUCIIA (DAKTOPOB, BKIIFOUEHHBIX B MOJICIb.

J1) 1 OT YypOBHSI TOBEpUTENbHON BEPOSTHOCTH, U OT 4Hcla (aKTOPOB, BKIIOUEHHBIX B MOJENb U OT JJIUHBI
HCXOJHOTO psija.

2. (BbIOEGpUTE HECKOJIBKO BapHaHTOB OTBeTa) B axoHOMeTpHueckyro mMojenb Buaa Ko6ba-/lyrimaca muHeHHBIM
00pa3oM BKJIFOYEHbI

A) Ilepemennas x2; b) [lepemennas x1; B) Ilepemennas vy; I') [Tapamerp a.
3. B 4em cMbIClI METO/1a HAUMEHBIINUX KBAJAPaTOB?

A)Z(y-9,)* — min; B) 2(y- § »)* — max;

B) 2(y-y) — min; ') 2(y-§) — max.

4, HccnenoBartens AHAJIU3UPYECT MOJICIIb Vi = exi +£f_ , JJIA KOTOpOfI BBIIIOJIHCHBI BCC IMPCAIIOCBIIKH
KJIaCCUYECKOM JIMHEHHOM MOJICIH MHOKECTBEHHOMU perpeCCuu 3a OAHUM HCKIIOYCHUCM: NUCIICPCHUA CHy‘I&fIHOfI

ommoOKu & umeer sun V(&) =5x" §>0. Eciau uccienosaress BOCIIOJIB3YETCS JUIS OLEHUBaHMs KOO()(OUIUEHTOB
MO/JIeJIi OOBIYHBIM METOJJOM HaUMEHBIUIMX KBAJAPATOB, TO MOJyYE€HHBIE UM OLIEHKH Oy1yT:

A) cMelieHHbIMU U 3()()EKTUBHBIMUY; b) cmemenHbIMU 1 HE3((HEKTUBHBIMU;

B) nHecmemieHHbIMH U 3G (HEKTUBHBIMU; I') HecmenieHHBIMU U HEA((HEKTUBHBIMHU.

5. B wMogenn MHOXECTBEHHOH JIMHEHHOW perpeccuM ¢ JByMS OOBSACHSIOIIMMHU IEPEMEHHBIMU
Y=o+ [iX1+[X+U oueHka ko uieHTa By 1Mo MeToay HauMEHBIINX KBaIpaToB JUId 331aHHON BBIOOPKH He
3aBHCHUT OT:

A) HaOJIIOICHHBIX 3HAYEHUH NTepeMEeHHOH X

b) HaGnroeHHBIX 3HAYCHHUI IEPEMEHHOMU Xp;

B) HabmroieHHBIX 3HAYEHUN TIEpeMeHHOH Y,

I') 3HAaYeHNS TOCTOSIHHOTO WICHA «

J1) koBapuanuu Mexay Xi 1 Y.

6. Ha ocHOBaHUM psIIOB TAHHBIX JIJIs MEPEMEHHBIX X U Y MTOCTPOEHO YPABHEHUE PETrPECCUU:
y=a +a,x=5+125x.
Kakoe u3 cnenyrommx BbICKa3bIBaHU SIBJISIETCS BEPHBIM:
A) Ornenka ko3¢ dunmenta a, =1,25 o3Havaer, 4YTo €Ciau 3HaUYEHUE MepeMEHHON X yBEIUYUTCS B CPEIHEM Ha
1,25, To 3HaueHue nepeMeHHON Y IpU NIPOYMX PABHBIX YCIOBUAX YBEIMUYUTCS Ha 1 enuHULY.
b) Ouenka koaddunmenta a; =1,25 o3navaer, 4To €CIu 3HaYECHUE TIEPEMEHHOM Y yBEIHUUTCS HA | eUHUITY, TO
3HAUEHUE NMEPEMEHHON X MPU NPOYHUX PABHBIX YCIOBUAX YBEIMUUTCS B cpeJHEM Ha 1,25.
B) ®opma ypaBHEeHHs perpeccuu MOKa3bIBaeT, 4To nepeMeHHble X U Y JUHEHHO 3aBUCAT JpYyT OT JIpyra.
I') Eciu npu mpouynx paBHBIX YCIOBHSAX 3HauCHHE MEPEMEHHOM X YIBOUTCS, TO 3HaYCHHE IepeMeHHOH Y
BO3pacTeT B cpeaHeM Ha 25%.
J1) Bce BbickaspiBanus B . A-I" HEeBEepHBI.

7. Beibepute BepHOE YTBEPKICHHUE.



1) Ridge, LASSO perpeccnn paboTaioT o 0AHOMY MPHHIIAITY, OHI BBOIST IITPadh 33 CIMIIKOM MaIeHbKHE P ,
a METOI SIACTHYHOMN CETH HA060POT BBOMMT IITpad) 3a CITMIIKOM GobImme B .

2) Ridge, LASSO perpeccuu u METOJ 2IaCTUYHOM ceTH pabOTaIOT MO OHOMY MPUHIIHMITY, OHH BBOJST IITpad
3a CIIMIIKOM MAJICHBKHE [ .

3) Ridge, LASSO perpeccuu u METOJ] 2IaCTUYHOM CeTH pabOTAIOT 10 OJTHOMY IPHHIIUITY, OHU BBOJSAT MITpad
3a CITMIIKOM Godbiine 3 .

4) Ridge, LASSO perpeccuu paGoTAIOT IO 0XHOMY IPHHIAITY, OHH BBOIAT ITpadh 3a CIMIIKOM Gombme P, a
METO/ 3MACTUYHONW CeTH HAa00OPOT BBOJUT LITpad 3a CIMIIKOM MajleHbKue .

8. . Kakoe 13 ypaBHEHUI perpeccuu Helb3sl CBECTH K TUHEUHOMY BUY:
A Y=aotoxitFanx,té

a0

g =¢ xftxine .

B Y=actar/ xitFan/xate.
I Y=aotaix®?+ ... + ¢ .

. Bce ypaBHeHus B . A-I" MOKHO CBECTH K JINHEHHOMY BHUITY.

9. lonmycTM pyKOBOJCTBO PEIIMJIO TOCTPOUTH Mara3uH Ha yJulle cO cpeaHer dactoToi mocemenuit 7500 B
JIeHb 1 X0TeJ0 Obl UMETHh TOProBbId 000poT 4,75 MiH.py6. KakoBa nomxHa ObITH IPU 3TOM TOProBasi MIOMIAh?
Y — ToBapooOopoT marazuHa, MJIH.py0., X1 — TOproBas IJIOMIa[b, THIC.KB.M, X2 — CPEIHEE KOJIUYECTBO
MIOCETUTENEH B IEHb, THIC. Yell.

y=-0,832+4,743x;+0, 175x,.
A)09 kB.™M; bB)900 kB.M; B) 1000 kB.M;  T') 549 xB.M; 1) Bee otBets! B . A-I" HEBEpHBI.

10 WccnenoBarens aHalM3UPYET 3aBUCHUMOCTb TMOTPEOJCHUS HEKOTOPOTO TOBapa OT YpPOBHS J0XoAa JUist
opHopoaHoH rpymisl notpeouteneit: Yi=P1+P+ININCOME;+e;, rae Yi — norpebienue HeKoTOporo ToBapa (B
kunorpammax), INCOME; — noxon motpebutens (B py0:sx). B xoze olieHnBaHus MOJIeNH HA OCHOBE JAHHBIX O
400 mOTpeOUTENSIX TOMYyYEHBI CICAYIONIHE PE3YJIbTATHI: Y;=3,0+0,8*InINCOME;, R2=0,95. Jarite
UHTEpIpeTanuio ko3 uirmenta npu nepeMeHHoi:

A) ipu yBenuueHuu aoxonaa Ha 1% motpebnaenue ToBapa yBenuuuBaercs Ha 8%;

b) npu yBenuuenuu noxoaa Ha oiuH pyoas moTpebaeHne ToBapa yBenuuuBaercs Ha 8%;

B) npu yBenuueHun 10xo/ia Ha ouH pyOsab notpediaeHue ToBapa ysennunBaetcs Ha 0,08%;

I') mpu yBenuuenuu noxonaa Ha 1% noTtpebieHne ToBapa yBeTUYUBAETCS Ha 8 KT;

J1) npu yBenuueHuu noxozaa Ha 1% norpebnenue ToBapa ysennuusaetcst Ha 0,008 kr.

Bapuanm 6

1. B Mozenu napHOi TMHENHON PErpeccuy MU UCIIOJIB30BAHUN METO/1a HAMMEHBIINX KBaJpaTOB BEPHBI
CJIEIYIOIIME U3 IIEPEYUCIICHHBIX YTBEPKICHUM:

. KBaapat ko3 durmenta koppeasiuu Mex1y GakTHIeCKUMHU U TEOPETUYECKUMHU 3HAUeHUSIMU
3aBHCHMOM IIEpEMEHHOM B BbIOOpKE paBeH R2

Il. KBanpar xoauriuenta Koppessiuu Mexy 3aBUCUMON IIEPEMEHHOM U 00BACHSIOLICH EPEMEHHOI B
BbIOOpKE paBeH R2

1. Jlonst ocTaTOYHOM (HEOOBSICHEHHON) TUCTIEPCUH 3aBUCUMOM MIepeMEeHHO paBHa R2

A) Tonbko I;  B) Tonbko 1, B) Tonbko [ u I1I; ) Tompxko Tu II; ) I, Il u IIL

2. WccnemoBarens aHamM3upyeT moaenb Y, =% +PBX,+& g KoTOpoil BBIMONHEHBI BCE HPEANOCHUIKH
KJIACCUYECKOU JIMHEUHON MOJIENIN MHOXKECTBEHHOM PErPECCUU 3a OJHUM UCKIIFOYEHUEM: TUCIIEPCUs CIIydalHOU
ommOku & nmeer un V(&)= X/, B aToM ciydae /i nosydeHus 3¢(EeKTUBHBIX OLEHOK K03()(HUIIMEHTOB
CJIENYEeT UCIOJIb30BaTh:

A) MeToJ1 HAaUMEHBIIIUX KBaPaTOB; b) nByxmaroBbslii MeTO/l HAMMEHBIIINX KBaIPaTOB;

B) B3BelIeHHBI METO1 HAUMEHBIINX KBaJIPaToB; I') MeTo1 THCTpYMEHTAIBHBIX IEPEMEHHBIX.



3. (BbIOEpHTE HECKOJIBKO BAPHAHTOB OTBeTa) MaTpuia mapHbIX KO3(QPHUINEHTOB JIUHEHHON KOPPEISLUNA MOXKET
CIY>KUTb JUIS PEIICHUs CIEIYIOIMNX 3a1au:

A) BbIsiBIeHNS MYJIBTUKOJUIMHEAPHOCTH IEPEMEHHBIX

b) Onpenenennst TECHOTHI JIMHEHHOM CBSI3U MEXKTY ITEPEMEHHBIMU

B) Pacuera onieHOK mapamMeTpoB ypaBHEHUS

I') Onpenenenus 3HauMMOCTU KO3 (OULIMEHTOB JIETePMUHALIUU

4. KoaddunueHT perpeccuu B JIMHEHHOM perpeccuy COBOKYIHOTO CIpOca Ha CTyJbs (B ThicAyax pyoOusieii) mo
1eHe (B ThIC .py0.) OKa3ajcs paBHBIM —2. TO O3HAYAET. ..

A) yBennuenue 1eHsl Ha 1% cHukaet cupoc Ha cTyibs Ha 2%.

b) yBennuenue neHsl Ha 1 pyOusib CHUXKAET CIIPOC Ha CTYJbs Ha 2%.

B) yBenuuenue nensl Ha 1% CHMKaeT Cpoc Ha CTYJIbS Ha JIBE ThICAYHU pyOJIei.

I') yBennuenue nieHsl Ha | Teics4y pyOsieid CHIKAeT CIpoC Ha CTYIbS Ha JIBE THICSYU PYOJIei.

J1) moyiydeHHOE YUCIIO HUKAK HEe HHTEPIIPETUPYETCS.

5. KoaddunuenT nerepMuHanny noKa3blBaer. . .

A) Jlo710 M3MEHYHBOCTH 3aBUCUMON TMIEPEMEHHON, 00bSICHEHHYIO BIUSHHEM (PaKTOPOB, BKIIOUEHHBIX B MOJIEIIb.
b) Tecnoty cBsizu Mexay (aKTMUECKMMU M PACUETHBIMHU 3HAYCHHSIMH PE3YJIbTUPYIOLIETO IOKa3aTens B
0a3uCHOM TIEPHOJIC.

B) Cratuctuyeckyro 3Ha4UMOCTb MOJIEIIU B IIEJIOM Ha OCHOBE OIPE/IeTICHUS] COBOKYITHOM JOCTOBEPHOCTH BCEX €€
KO3 PHUIIHEHTOB.

I') DxOHOMUYECKYIO 3HAYUMOCTh MOJIETH B IIEJIOM.

1) Hu ogHo 13 Bbicka3siBaHui B mil. A-I” He BepHO.

6. I1o 39 Toukam oneHeHa ciemyromnas Gpopmyiia IPOU3BOACTBEHHON (DyHKIMHN, B KOTOPOH OTAEIBHO PACCMOTPEHBI
JIB€ COCTABJIAIOLIME 3aTpaT OCHOBHOIO Kanurtana: Ki - 31aHus U coopykeHus, 1 Ky - MalmmHbl 1 000py10BaHuUE; a
TaKkKe JIBE COCTABIIOIIME 3arpar Tpyza: Li - 3arparsl kBamuduimpoBaHHOTO Tpyda, W Lp - 3aTpars
HEKBAJIM(DUIIMPOBAHHOTO TPYAA; Y — BBITYCK:
In(Y)=-4,3 + 0,35In(K;) + 0,26In(K;) + 0,63In(L;) + 0,58In(Ly)
(1,4) (0,03) (0,05) (0,41) (0,38); R? =0,92;
DW=1,74 (B ckoOkax npuBe/ieHbl CTaHAapPTHbIE OIIMOKU KO3 (UIIEHTOB).
Kakoii 13 BbIBO/IOB U JaJIbHEHININX 1IAroB MpeicTaBiseTcs Bam BepHbIM?
A) Hyx#o uckimounts aktop L (mepemennsie Ly u Ly), T.K. OH OKa3aics HE3HAYUMBIM;
b) Umeet MecTo MyIbTUKOJUTMHEAPHOCTD, TIO3TOMY HYKHO 00beIMHUTH (hakTopbl Kiu Kz ;
B) MmeeT MecTO MyJIbTUKOJUIMHEAPHOCTD, IOATOMY HYKHO 00BeIMHUTD (akTopsl Liu Lo ;
I') OTK/10HEHMS € ABTOKOPPETUPOBAHBI, HY)KHO U3MEHUTH (POPMYITy 3aBHCUMOCTH;
J1) ®opmyna 3aBUCUMOCTH ITpUEMIIEMA 110 BCEM MPUBEICHHBIM MTapaMeTpam, U U3MEHEHUS HE HYXKHBbI.

7. Kpurepnii @umiepa okasplBaer. ...

A) Jloaro U3MEHYMBOCTH 3aBUCUMON NEPEMEHHON, 00bSICHEHHYIO BIUSHHEM (PaKTOPOB, BKIIOUEHHBIX B MOJIEIIb.
b) TecHoty cBs3u Mex1y (PAKTUUECKMMH U PaCUETHBIMU 3HAYEHUSMH PE3YJIbTUPYIOLIEro OKa3aTes.

B) Craructuueckyto 3HAaYMMOCTb MOJEIM B II€JIOM Ha OCHOBE COBOKYIIHOM JOCTOBEPHOCTH BCEX €€
K03 (HULIUEHTOB.

I') DKOHOMHUYECKYIO 3HAUUMOCTh MOJIEIIH B LIEJIOM.

1) Hu oo u3 yrBepxkaenuit A-I" He BepHo.

8. JloBepUTENbHBIE UHTEPBAIIBI CTPOATCA JUIA. . .

A) OreHKH KayecTBa MPOTHO3a.

b) IIpoBepku kauecTBa NCXOAHON MHPOPMAIIHIH.

B) Ouenku BeposSTHOCTH COBNAJIeHUs (PaKTUUECKUX U IPOTHO3HBIX 3HAYEHUH.
I') Hu onun u3 otBeroB B nn.A-I" He BepeH.

9. Ilycts Y — TOBapooOOpoT MarazwHa, MJIH.py0., X3 — TOpromas IUIOIIa/Jb, THIC.KB.M, X — CpeIHEe
KOJIMYECTBO MOCETUTENIEN B JIEHB, ThIC. YEll.

y=-10,832+4,743x,+ 0, 175x,.



KakoB OyneT ToBapo0oOOpOT Mara3zuHa, €Il OH HaXOJUTCS B OTHOCUTEIILHO 0)KMBIIEHHOM MECTE C KOJIMYECTBOM
nocerureneit 20000 u umeet Topropyto miomaab 1000 kB.m?

A) 8242,168 muH.pyO. b) 8,243 muH.py0. B) 6,411 muH.py0.

I') 3,911 mun.pyo. J1) Bce orBetsl B 1. A-I” HEBEpHBI.

10. PykoBomctBo ¢upmbel «ABC» pemmmio wuccinenoBaTh d(PQPEKTUBHOCTH KYpCOB IO  TOBBIIICHHUIO
KBaJM(HUKAIMK, KOTOPbIE MHOTJa IPOBOAATCS JJIsl €€ COTPYIHUKOB. B nccnenoBanuu npunumanu ygactue 200
pabotHrKOB GupMbl. Cpenn HUX CIydailHbIM 00pa3oM Obud 0TOOpaHbl 50 YENOBEK, M KOTOPBIX OBLIH
MIPOBE/ICHBI 3TU KYPCHI, OCTaJbHBIC COTPYAHUKH, YYaCTBYIOIIME B HCCIEIOBAHUU, KYpCOB IO TOBBIIICHUIO
kBannukanyu He mpoxoauid. [Tocie 3Toro Ha ocHOBe MOTYyYeHHBIX JaHHBIX Tpu oMol MHK 6b110 otieHeHo
ClIeyIoIee ypaBHEHUE perpeccuu (B CKOOKax yKa3aHbl CTAaHAAPTHBIC OIIUOKU OIIEHOK KOA(PDHUITUEHTOB):

Iny, =2,0+0,5x,+0,3z, R>=0,8.
)

(0.4)  (0.0) (0.1

3nech Xi — (PUKTHBHAs MepeMeHHas, KOTopas paBHA | IS COTPYAHMKOB, MPOLIEAIINX KYPChI MOBBIIICHUS
KBaJM(pHUKAIMK, U paBHa 0 A1 OCTaIbHBIX COTPYIHUKOB, Zj — CTaX PabOTHI i-T0 COTPYAHUKA, U3MEPEHHBINA B
rojax, yj — HPOU3BOJUTENLHOCTh TPyJAa 1-r0 COTPYyIHUKA. B COOTBETCTBUU C MOMYyYEeHHBIM YpaBHEHHEM Ha

CKOJIBKO IMPOLCHTOB IIPU IMMPOYHX PABHBIX YCIOBHAX YBCIWMYHUBACTCA IMPOU3BOAUTCIILHOCTL Tpyaa pa60THI/IKa B
pe3yiibTaTe MMPOXOKACHUA KYPCOB ITOBBIIIICHU A KBaJ'H/I(bI/IKaL[I/II/I?

a) Ha(ez—lj*IOO%,

6) Ha e 100%,

B) Ha(\/;—l)*IOO%,

r) Ha Ve *100%.

Bapuanum 7

1. 171 BBISIBIICHHSI aBTOKOPPEIISIIIAK OCTATKOB B YPABHCHUH PETPECCHH ITPUMEHSICTCS CTATHCTHKA . ..
A) Cteionenta; b) @umepa; B) baprnerra; I') dap6una-YotcoHa.

2. HaiinuTe BepHOe BbIcKa3biBaHue. [Ipu oTO0Ope pakTOpOB MyTEM MOCTENIEHHOI'0 HapalllUBaHUs UX YHcia JUis
BKJIFOUEHUSI HOBOTO (PaKTOpa B MOJIEIb 1OCTATOYHO, YTOOBI. . .

A) AOconroTHOE 3HaueHHe MapHOro Kod(pQUIMEHTa KOPPEeISALUU pPe3yJbTHUPYIOIIEro MOoKa3aTels U BHOBb
BBOAUMOTO (hakTopa ObLT O0JIbIIE HEKOTOPOTO MOPOTrOBOI0 3HAUEHHUSI.

b) HoBblil hakTOp HE KOppenupoBall ¢ paHee BKIOYECHHBIMU B MOJIENb.

B) IIynkThl A 1 b BBINONHATINCH OTHOBPEMEHHO.

I') Usmenenue ko3(duirieHTa MHOXECTBEHHOH AeTepMHUHAINM, BbI3BaHHOE H00aBieHHEM (akTopa ObLIO
HEOTPULATEIIBHBIM.

) Hu oqHo 13 BhicKa3biBaHuii A-I" He BepHO.

3. Kpurepuii CThloieHTa UCTIOJIB3YETCS B 9KOHOMETPUUECKOM MOJICITUPOBAHUM. . .

A) Tonbko Asist onpeeseHus] CTAaTUCTHYECKON 3HAUMMOCTH Kax10Tr0 13 K03 (PUIIMEHTOB ypaBHEHUS PETPECCUU.
b) Tonbko nmst onpeieseHus SKOHOMHUYECKON 3HAYMMOCTH KaXI0T0 U3 KO3 (UIIMEHTOB YpaBHEHUS PETPECCUM.
B) Tonbko anst pacueToB TOBEPUTEIHHBIX HHTEPBAIOB KO (PUIIMEHTOB ypaBHEHUS PErPEeCcCUU U MPOTHO3ZHOTO
WHTEpBaja 3aBUCUMON BEJTUYUHBI.

I') U nns onipeneneHus CTaTUCTUYECKON 3HAYMMOCTH KaXKI0TO U3 K03 PHUIIMEHTOB ypaBHEHUS PErPECCUH U IS
pacyeToB JIOBEPUTEIBHBIX HMHTEPBAIOB KOA(D(PHUIIMEHTOB ypaBHEHHS PETPECCHU W IMPOTHO3HOT'O HHTEpBAIA
3aBUCUMOM BEJIMYUHBI.

1) Hu ogHO 13 BhIcKa3siBaHuii A-I" He BepHO.

4. BeHnaMuH HCCJIEIYeT BIUSHUE Pa3IMYHBIX (AKTOPOB Ha 3apabOTHYIO TUIATY JIFOJCH, MPOXKHUBAIOIINX B
Poccun. ITo 1,000 HabmioneHU OH OIEHHUII perpeccuro 3apabOTHOM TuiaThl (Wagej, B Thicsiuax pyobmeit) ot
obpasoBanwus yenoBeka (educi, B rogax), o0pazoBaHus MaTepH 3TOro uesoBeka (mother.educ;, B rogax) u 1aMmu
Ha OmbIT paboTel (exper;: 1 - ecnu Gonee 5 ner, 0 - ecnmu MeHee 5 neT). BeHnaMuH MOMydni CIeAyIONTHE
pe3yNbTaThI:

wage; = 10 + 20 - educ; + 5 - mother. edue; + 15 - exper;



VY BennamuHa eCTh ONACEHMS, YTO B JAaHHBIX €CTh MYJbTHKOJUIMHEAPHOCTh. YTOOBI MPOBEPUTH CBOIO JIOTAJIKY,
OH OLICHMJI BCIIOMOTI'aTCJIbHBIC PETPECCHUU U TTOJTYUUIIL:
E.c;!-'::ci — 11 + 2 - mother. educ; — 5 - ezper;, R* = 0.97

mot.'F‘L-\;r—*'_.‘ea!w:t =10 + 10 - edue; + 3 - exper;, R? =0.93
éxper; = —8 - educ; + 9 - mother. educ;, R? = 0.3

PaccuntaB k03 PUIIMEHTHI B3AYTHS AUCTIEPCUH JJISi BCEX BCIIOMOTATeNbHBIX PErPecCcHii, KaKoil BBIBOJI JOJIKEH

caenarb Bennamun?

A) MynbTUKOIIMHEAPHOCTh MEXAY OOpa3oBaHUEM YEeIOBEKa U €ro ONBITOM PadOThl €CTh, ITH MEPEMEHHBIE
3aBHCHMBI MEKy COOOH, HO HE CBsI3aHBI C 00Pa30BaHUEM MAaTEPH,

b) MynpTukommuHeapHOCTh MEXAy oOpa3zoBaHHMEM MaTrepu M e€ peOEHKa M ONBITOM pabOThl €CTh, BCE ATH
MepeMEHHBIE 3aBUCUMbI MKy COOOI;

B) MynbTHKOIIIMHEAPHOCTh MEXy 00pa3oBaHUEM MaTepu U e€ peOEHKa eCTh, ITU MEePEMEHHbIE 3aBUCHUMBI
MEXTy COOOM, HO HE CBSI3aHBI C OIIBITOM PaOOTHI,

I') MynbTHKOITMHEAPHOCTh MEX1y 00pa30BaHUEM MATEPH U OINBITOM pabOThI €CTh, 3TU MEpPEMEHHbIE 3aBUCHUMBI
MEXTy COOOM, HO HE CBSI3aHBI C 00pa3oBaHuEM peOEHKa.

5. Kakoe u3 ypaBHEeHUM perpeccuu sBIsETCS MOKa3aTeIbHBIM?
A) Y =aoctaix?+ ... + €. B) y =%t .

_ 2 = x1 X2
B)y—ao+a1/x1+...+8. F)y aoontonc s .

) YV = a0+ a1x??*+ €.

6. [Tynmbxepust olieHMIIa MOJIENb 3aBUCMMOCTH BhIpydkH lag.quarterly.revenue; ot unaekca meH price.index; u
noxoza income.level; mo 39 HaGmoAeHUSIM U ITOJTy4YHIIA

lag.quarterly.revenue, =8.892—1.392 price.index;+1.101 income.level;

[Ipennonoxenue: e=y1 € ;+y2 € 2+U

[Iynbxepus xo4eT MPOBECTU TecT bpoiia-I'ondpu Ha Hanmuuue aBTOKOPPEIIAIIHH. Omna OHCHI/IHa
BCIIOMOTaTEIIbHYIO PETPECCHIO £ Ha price.index;, ncome.level;, ¢ ,—; u £, o1 MOJTy4HIIa Raux’=0.15.

Yemy paBHO HaOIII01aeMOE 3HAUEHUE TECTOBOM CTATUCTHKH, KOTOpast moiyuwia [Iynexepus? Beeaute uucio ¢
JBYMSI 3HAKAMH ITOCIIE 3aISITOM.

7. (BbIOEpUTE HECKOJIBKO BApUAaHTOB OTBeTa) 3HaueHHe Kod(¢uimeHta aerepMuHanuu coctasuio 0,9,
CIIEIOBATEIBHO ...

A) ypaBHeHUeM perpeccuu 00bsicHeHo 90% aucnepcun pe3ynbTaTUBHOIO MPU3HAKa

b) nons ocraTouHo# Aucniepcun 3aBUCUMON TIEPEMEHHOH y B ee ob1el qucnepcuu cocrtaBmiia 90%

B) nonst ocratouHoi qucnepcun 3aBUCUMOM IepeMeHHON y B ee o0uie qucnepcun coctasuia 10%

I') ypaBHeHueM perpeccun o0bsicieHo 10% nucnepcuu pe3ynbTaTHBHOIO pHU3HAKa

8. Koo purmeHt 3nacTuyHOCTH OKa3bIBAET. . .

A) Ha CKOJIBKO €]1. U3MEHUTCS (DaKTOp IpU U3MEHEHUU pe3yibTaTa Ha 1 e,
b) Ha ckonbKO e/1. M3BMEHUTCS pe3yibTaT pU U3MeHeHUH (pakTopa Ha 1 en.
B) Bo ckonbKO pa3 U3MEHHUTCS pe3yNbTaT pU U3MEHeHUH (akTopa Ha 1 en.
I') Ha ckonbko % W3MEHHUTCS pe3yibTaT Mpu u3MeHeHuu (axkropa Ha 1 %.
J1) Ha cKOJIBKO % U3MEHHUTCs (PaKTOp MpU U3MEHEHUH pe3ynbTara Ha 1 %.

9) PykoBoactBo ¢pupmbl «ABCy peniiio uccienoBars 3¢ ()eKTHBHOCTh KYPCOB 10 IOBBIIICHUIO KBATH()UKAIHH,
KOTOpbI€ MHOTJA MPOBOASATCS Ul €€ COTpyAHHMKOB. B mccrnenoBanuu npunumanu ydactue 200 paGOTHHUKOB
¢upmel. Cpean HUX ciydailHBIM 00pa3oM Obutd 0TOOpaHbl 50 4YenoBek, sl KOTOPHIX ObLTH MpPOBEIEHBI ITH
KYpCbl, OCTaJIbHbIE COTPYIHUKH, YUaCTBYIOUINE B MCCIEIOBAHUH, KypCOB MO MOBBIIIEHUIO KBAIU(UKAIINKN HE
npoxoauiu. Ilocie 3Toro Ha OCHOBE MOJydyeHHBIX AaHHBIX npu nomomu MHK Obuto oneneno criemytoree
ypaBHEHHE perpeccui (B CKoOKax yKa3zaHbl CTaHAApTHbIE OMIMOKH OLIEHOK KO3((PHUIIMEHTOB):

1}1_}{_05—#2{).\7 +U4z R*=0,9.
2 (0.3)

3nech Xj — (PUKTHBHAS MepeMeHHas, KOTOpaH paBHa 1 111151 COTPYIHUKOB, MPOIICAIINX KYpPChI MOBBIMICHUS
kBannukanyu, ¥ paBHa 0 Ui ocTalbHBIX COTPYIHUKOB, Zj — CTaXK pabOTHI 1-TO COTPYAHHUKA, U3MEPEHHBIN B



roaax, yi — MHNpOU3BOJAUTCIIbHOCTL TpyHda i'FO COTpyAHHKA. B coorBercTBUH C NOJIYUCHHBIM YPAaBHCHHCM Ha
CKOJIBKO IIPOIIEHTOB IIPH IPOYKMX PABHBIX YCIOBHUAX YBEIUYHUBAETCSH MIPOM3BOAMTEILHOCTD TPYyAa paOOTHHKA B
pe3yJsbTaTe MPOX0XKICHUS KypCOB MOBBIIICHUS KBATU(PHKAUN?

a) Ha(ez—lj*l()(]%.

6) Ha el 100%,

B) Ha(\/;fl)*lOO%,

r) Ha Ve *100%.

10. HUccnemoBaresnb MOAYYHI CICAYIONIME PE3Yy/IbTaThl OLCHUBAHHMS IApaMETPOB JIMHEHHON Mojenu
MHOKECTBEHHOM PErpecCHd IpU IOMOINKM METOAa HAaWMCHBIINX KBaJpPaToB Ha OCHOBE MaHHBIX o 200
HaOJIIOCHUAX

¥y, =—0,6+800,0x, +9,9z,.

0.1 (100,0) (2.4)
B ckobkax moj oueHkamMu Ko3¢h(UIMEHTOB yKa3aHbl COOTBETCTBYIOLIUE CTaHIapTHbhle omnoOku. [loctpoiite
95-IpOLIEHTHBIM /TOBEPUTENBLHBIA HMHTEpBaN AN KodduuueHta npu nepemeHHoil Xi. (CooTBercTByroliee
KPUTHYECKOE 3HaYeHHE t-CTATUCTUKU IPU YPOBHE 3HaUMMOCTH 5% cocTasisert 1,96.)
A) (700, 900)
b) (798,04, 801,96)
B) (408, 1192)
I') (604, 996).

Bapuanm 8

1. Cnyuaiinas cocTaBisolas B 3KOHOMETPUUYECKON MOJIENH ...

A) mpUMeHsEeTCS TOJIBKO B JINHEHHBIX MOJIEISIX.

b) He uMeeT AKOHOMHUYECKOTO CMBICIIA.

B) orpakaer BnusHUE HA Pe3yNbTaTUBHBIN MIPU3HAK CIIYYailHBIX (DAKTOPOB.
I') ssBNIsieTCSl HUUTOKHO MAJIOM BETUIMHOM, KOTOPOI MOXHO MTPeHEOPEUb.

2. Kakwue u3 cienyronmx 3aaa4 UMEET CMBICT peliaTh MPU MOMOITHY JIMHEHHOU perpeccun? Baumanue:
BriOepute 11Ba BepHBIX OoTBeTa!

A) OrnieHka BIHSHUSA 10X0/1a YEIOBEKa Ha €ro pacxXo/ibl Ha MOKYIKY CJIaf0CTel;

b) Onenka BeposATHOCTH MaJAEHUS KPYITHOIO METEOpUTa Ha 3eMITIO;

B) Ilporno3upoBanue 3apaboTHOM MIaThl BeITyckHUKa BY 3a;

I') YcraHnoBrneHne mMpUUMHHO-CIEICTBEHHBIX CBA3E€H MEXIy 0O0pa3oBaHHWEM U IMPOJOJIKUTENBHOCTHIO KU3HU
YeJI0BEeKa.

3. Kak untepnperupyetcs B JMHEHHON Moenu K03 UIMeHT perpeccuu bg?
A) K03(pPUIMEHT PTACTUYHOCTH;

b) TaHreHc yriia HakJIOHa Perpeccuy;

B) 3HaueHue pe3ynbTaTUBHOTO MPU3HAKA NIPU HYJIEBOM 3HaYEHUH (PakKTopa.

4. BennaMuH uccielyeT BIUSHUE PA3IWYHBIX (PaKTOPOB Ha 3apabOTHYIO IUIATy JIFOJEH, MPOKUBAIOIINUX B
Poccun. Ilo 350 nHabOmtomeHUsIM OH OLIGHWJI PerpeccHio 3apaboTHOH miaTel (wagej, B ThICS4ax pyoOusieit) ot
oOpasoBanms 4venoBeka (educj, B romax), oOpazoBaHusi MaTepu 3Toro uejoBeka (mother.educi, B romax) u
JaMMU Ha OTIbIT paboTsl (experi: 1 - ecniu Oonee 5 ner, 0 - ecniu MeHee 5 neT). BeHnamMuH nomyyu cieayromnme
pe3yJIbTaThl:

wage ;=10+20-educ;+5-mother.educ;+15-exper;
VY BennamuHa ecTh ONACeHUs, YTO B JAHHBIX €CTh I'€TEPOCKEaCTUMHOCTh. YTOOBI MPOBEPUTH CBOIO JOTAIKY,
OH XOYeT MIPOBECTH TeCT YaiiTa Ha ypoBHE 3HAUMMOCTH 5%. BeHnamMuH orjeHu1 BCHOMOTaTeabHYI0 PErPECCHI0
Y TTOJTY4HJT Raux?=0.55.
Kaxkoit BeiBOA cnenaer Bennamun?
A) Ha ypoBHe 3Haummoctu 5% HyJeBas TuUIIOTe3a HE OTBEpPraercsi, B JAaHHBIX €CThb YCIIOBHas

TOMOCKEIACTUYHOCTB;
b) Ha ypoBHe 3HaunmMocTu 5% HyJsieBasi TUIIOTE3a OTBEPIaeTcs, B IaHHBIX €CTh YCJIOBHAs TOMOCKEIACTUYHOCTh;



B) Ha ypoBHe 3Hauumoctu 5% HysneBas rumore3a OTBEpraercs, B JAHHBIX €CTh YCJIOBHas
reTEPOCKEIaCTUYHOCTD;

I') Ha ypoBHe 3HauummocTd 5% HyneBas TUIIOTe3a HE OTBEpraercs, B JaHHBIX €CTh YCIOBHas
reTepOCKENaCTUIHOCTD.

5. Craructuyeckasi 3HaUMMOCTb MOJZIEIIU B 1I€JIOM O3HAYAET, YTO

A) JIns 6a3ucHOro neprosia pacueTHble 3HaYCHHs! pe3yJIbTUPYIOIIEro MoKaszarens 0osiee OJIU3KH K ero
WMCTUHHBIM 3HAYCHUSM, YEM €T0 CPEIHSSI apupMETHIeCKasi BETMYMHA B STOM MEPHO/IE.

b) Pazuuna mexny pac4eTHBIMU U (DAKTHUECKUMHU 3HAYCHUSIMU PE3YJIbTUPYIOIIETO MOKa3aTes sl BCeX TOUYEK
0a3uCHOro Meprojia He MPEBHIIIACT HEKOTOPOU HaIepe T 3aJaHHOW BETUYHHEI €.

B) PaszHuiia Mex 1y pac4eTHBIMHU ¥ (DAKTHYECKUMH 3HAUCHUSIMU PE3YJIbTHPYIOIIETO MOKa3aTes, B3sTas 10
a0COIOTHON BEIMUYMHE, JIJISl BCEX TOUEK 0a3MCHOro Mepro/ia He MPEBBIIAeT HEKOTOPOil Harepe 1 3aJaHHOM
BEJINYUHBI €.

I') Cymma kBagpaToB oIMOOK HE MIPEBBIIIAET HEKOTOPO, HAaNlepe ] 3aJaHHON BEIMYUHBI €.

1) Hu oqHo u3 yrBepkaenuii A-I" He BEpHO.

6. PaccmarpuBaeTcst MOJENb PErpeccHM €O CTOXacTUYeCKMM perpeccopoM Yi=Pi1+PoXitei. st mosyueHus
oueHKH Kod(duuumenra monenu mnpumeHsiercs nsyxmaroblii MHK, rme B kadectBe WMHCTpyMeHTa JUist
IIEPEMEHHOM X UCIOJIB3YETCs IEPEMEHHAS Z.

B Hamem pacnopsikeHUHM UMEIOTCSA CIIEIyIOIINE JaHHbIE O IBYX ThICAYaX HAOJII0ICHU:

> 2 =2000, "y = 2000,z = 2000
D 22 = 6000, @iy = 6000, Y yiz = 6000, Y wiz = 3000

Haiigure onienky napamerpa fi.
A)1; B)4; B)025 I)0o; -3

7. (BbIOCpUTE HECKOJIBKO BAapHUAHTOB OTBeTa) 3HaueHWe kodddurmenra merepmuHanuu coctaBwio 0,9,
CIIEIOBATEIBHO ...

A) ypaBHEeHHEeM perpeccur 00bsicHeHo 90% aucnepcun pe3yIbTaTHBHOTO MPU3HAKA.

b) nons ocratouHoi qucnepcuy 3aBUCUMON MIEPEMEHHOM y B ee o011ei qucnepceun coctasuia 90%.

B) nons ocrtaTouHo# Auciepcur 3aBUCUMOM TTIEPEMEHHOM y B ee obmel qucnepcuu cocrtasmia 10%.

I') ypaBHeHueMm perpeccun 00bsicHeHo 10% nucnepcun pe3ysbTaTUBHOTO MPU3HAKA.

8. YcnoBHas TOMOCKEAACTUYHOCTHh — O3TO:
E £; 2.
1) (&;|BCe perpeccopel) = o :

(22 2
2) E (&7 |sce perpeccopsl) = o
2
T

3) E(e; |sce perpeccopel) = @ -

4) E(e;|ece perpeccopsl) = o |

9. Haiimute BepHOE BBICKa3bIBaHUE. DIIACTHYHOCTH TIOKA3hIBACT. . .

A) Ha CKOJIBKO €JMHMIl U3MEHHUTCS (aKTOpP Xk MIPH U3MEHEHUH PE3yJIbTUPYIOIIEro NoKa3aTens y Ha 1 eiuHuILy.

b) Ha cKONTBKO €TUHUII N3MEHHUTCS PE3YIIbTUPYIONINI TIOKa3aTeNb y PH U3MEHEHHH (akTopa Xk Ha | eauHuUITy.

B) Ha ckonbko % u3MeHuTCs (PakTop Xk IpU U3MEHEHUH Pe3yIbTHPYIOLIETO Mokasatens y Ha 1 % .

I') Ha ckonbkO % M3MEHUTCS pe3yIbTHPYIOIINN MTOKa3aTeb Y NPy U3MeHeHuH (GakTopa Xk Ha 1 %.

J1) Bce BbICKa3bIBaHUsA B M. A-I” HEBEpHBHI.

10. ITo 100 HaGnromeHusiM BeHMaMHH OIIEHWIJI 3aBUCHUMOCTH KOJHMYECTBAa PEHICHHBIX MM 3a BeYep 3a1ad 1o

SKOHOMETpHKE (problems) OT Komu4ecTBa CheIeHHBIX Oyiodek ¢ sibmokamu (applepie) u msicom (meatpie):
;n’a-i;?é;nsé = 24 0.5 - applepie; + 0.7 - meatpie;

Crangaptaeie omuOKku kKoddduiueHToB mpu (applepie) u (meatpie) paBHbI, COOTBETCTBEHHO, 0.1 1 0.5.

[MocTpoiite 90%-blit JOBEpUTENBHBIN HHTEPBAN T KoddduirenTa npu nepeMeHHoi applepiei u ykaxure ero

JIEBYIO TPAHMILY C TOYHOCTBIO JIO IBYX 3HAKOB MOCJIE TOUYKH.

Bapuanm 9



1. Koa(ppuimeHT 31acTHUHOCTH MTOKA3bIBAET. . .

A) Ha CKOJIBKO €]1. U'3MEHHUTCs (PaKTop MpU U3MEHEHUU pe3ynbTara Ha 1 en.
b) Ha cKONBKO €. U3MEHUTCS pe3yiIbTaT NpU U3MEHEeHUH (akropa Ha 1 e,
B) Bo ckonbKO pa3 U3MEHHUTCS pe3yabTaT pU U3MEHEHUH ¢akTopa Ha 1 en.
I') Ha ckosbKO % WM3MEHUTCS pe3yibTaT Npu U3MeHeHuH (paxktopa Ha 1 %.
J1) Ha ckosbko % u3MeHuTcs (hakTop MNpu U3MEHEHUH pe3ynbrata Ha 1 %.

2. BennamuH nbITaeTcs NOHATD, TaK JIM CTPalIHAa FeTePOCKaIeCTUYHOCTh, Kak e€ MamotoT:) Ecnu y Bennamuna
€CTh KOHEYHas BbIOOpKa HaOmoJneHWH W BeHnamMuH He JenaeT NPEIIOJIOKEHHUS O TOM, YTO €& HMMEET
HOpMaJbHOE pacipeeseHIe, TO KAaKOBBI ITOCIIECTBHS, €CITU B IaHHBIX €CTh IeTePOCKEIACTUYHOCT?

1) Ouenxku MHK o6nafaroT BceMu MpeKHUMU CBOMCTBAMH, YTO U IIPU TOMOCKEIaCTUIHOCTH;

2) Ouenku MHK 6ob1mie He SBIISIFOTCS caMbIMU 3 ()DEKTUBHBIMU CPEIM JIMHEHHBIX HECMEIIIEHHBIX;

3) Onenku MHK Gogbiiie He SIBISIFOTCSI HECMEIIEHHBIMU;

4) Ouenku MHK 6o:b111e HE SBJISIFOTCS TUHEHHBIMH.

3. Haiigure BepHOe BbICKa3biBaHue. IIpu oTOope (hakTOpoB MyTeM MOCTENEHHOI'O YMEHbIIEHHMsS UX 4YHCIA
IIPUMEHSIFOTCS:

A) Kputepuu ®@umiepa, Cterofenra, lapouna-Yorcona, ko3¢ GUIHEHT MHOXKECTBEHHOHN JIeTepMUHALINY.

b) Koadduuuentsl mapHOii ¥ MHOXKECTBEHHOH KOPPESIHMH Pe3yIbTHPYIOUIETO IOKaszaTens U (HakTopos,
kputepun Puiepa u CTbroACHTA.

B) Koa¢dduumentsl mapHOH W MHOXKECTBEHHOW KOPPENSIUH PEe3yIbTHPYIOLIETO IOKaszaTesss U (hakToOpoB,
kputepuu lapouna-Yotcona, @umepa u CTeio/ieHTA.

I') Kpurepun JlapOuna-Yorcona, CThrofenTa, KOOQQHUIMEHTH MHOKECTBEHHON KOPPEISIIAN U JETEPMHUHAIUH.
1) Kpurepun ®@umepa, CtbrojieHTa, K03()GUIUEHTb MHOKECTBEHHOM KOPPEISLUH U AeTePMUHALIUH.

4. MWccnenoatellb TMONYYWJI CICIYIOIIUE pPE3YJIbTaThl OIICHUBAHHS IapaMeTpOB JIMHCWHOW MOJEIH
MHOKECTBEHHOW pErpeccHy IMpH IMOMOIIM METOJa HAUMEHBIIMX KBAJApPaTOB Ha OCHOBE HaHHBIX 0 400
HaOJIIOEHUAX

¥, =232,6+600,0x, — 7,5z,

(10,4) (200,0) (2.8)
B ckobkax moj oueHkaMu Ko3((UIMEHTOB yKa3aHbl COOTBETCTBYIOLME CTaHJIapTHble omnOku. [locTpoiite
95-nIpOLIEHTHBIN /10BEpUTENbHBIH HMHTEpBaN A KodpduuueHta mnpu nepeMeHHoil Xi. (CooTBercTByrolee
KPUTHYECKOE 3HaYeHHE t-CTATUCTUKU NPU YPOBHE 3HaAUUMOCTH 5% cocTasiser 1,96.)
A) (400, 800)
b) (598,04, 601,96)
B) (208, 992)
') (404, 796).

5. lna nByx BupoB npoaykuuu B m C mMonenu 3aBUCMMOCTH YJENbHBIX MOCTOSHHBIX PacXoJ0B OT oO0beMa
BBIITYCKaeMOM MPOIYKIMU BRINIAIAT CAETYIOIUM 00pa3oM:
VB = 80 + 0,7x
yc = 40x>°
Cpasnute npu x = 1000 sanactuynocTs 3atpart uid npoaykiuu B u C. Caenaiite BHIBOA.

6. Ha ocHOBaHUM psIIOB TAHHBIX JIJIs MEPEMEHHBIX X U Y MTOCTPOEHO YPABHEHUE PETrPECCUU:
y=a +a,x=5+125x.
Kakoe u3 ciaenyrommx BbICKa3bIBaHU SIBJISIETCS BEPHBIM:
A) Onenka ko3 dunmenTa a; =1,25 o3HadaeT, 4TO €CJIM 3HAYCHHE MEPEMEHHONW X YBEJIMYUTCS B CPEHEM Ha
1,25, To 3HaueHue nepeMeHHoN Y IpU MIPOYMX PABHBIX YCIOBUAX YBEIMUYUTCS Ha 1 enuHULY.
Bb) Ormenka koddunmenta a; =1,25 o3HavaeT, 4ToO €CiIM 3HAYCHHUE IEPEMEHHOU Y YBEIMUUTCS HA | eTUHUILY, TO
3HAUEHUE NMEPEMEHHON X MPU NPOYMUX PABHBIX YCIOBUAX YBEIMUUTCS B CpeHEM Ha 1,25.
B) ®opma ypaBHEHHUs perpeccuy MoKa3blBaeT, UTo epeMeHHble X U Y JIMHEWHO 3aBUCAT JAPYT OT ApyTa.
I') Ecnu npu mpouMx paBHBIX YCJIOBHSX 3Hau€HHE MEpeMEHHOM X yIBOMTCS, TO 3HAUEHUE TIepeMeHHOH Y
BO3pacTeT B cpeaHeM Ha 25%.
J1) Bce Bricka3biBanus B mil. A-I” HEBEpHBI.

7. Umerotcst JaHHBIC O 150 a6I/ITypI/I€HTaX, CAaBaBIINX BCTyrIPITCJ'IBHBIﬁ OK3aMCH B MAarucCTparypy HEKOTOpPOro



SKOHOMHYECKOTO (akynbreTa: Y — KOJIUYECTBO OayliOB 3a BCTYMUTENBHBIA IK3aMEH IO IKOHOMUYECKOM
TEOPHH;

D — (QuktuBHas TiepeMEHHAas paBHAas CAWHMIE, €CIH COOTBETCTBYIOIIMIA aOUTYpHUEHT IOCEIIal
MOATOTOBUTENBHBIE KYpPChl JJIsi TOCTYMAIOIIUX, U PaBHas HyNIO B MpoTUBHOM ciyyae; EF — QukruBHas
MEPEeMEHHAsl paBHAsl SAMHHIIC, €CIM COOTBETCTBYIONIMN AOWTYPHUEHT SIBIISIETCS BBIMYCKHHKOM OakalaBpHara
JAHHOT'O YKOHOMUYECKOT0 (PaKyIbTeTa, U paBHAsI HYJIO B IPOTUBHOM CIIydae.

Hcnosnb3ys 3T JaHHbBIE, UCCIIEI0BATEIb OLIEHU apaMeTPhl JIMHENHOM PErPECCUOHHON MOJENH:

Y. = 20 30EF——10D+15D - EF.
(nn (4,5)

B cooTBeTcTBUM C MOTy4eHHBIMU PE3YIbTaTaMH, ONPEEINTE, KAKOE KOJIMYECTBO OAJUIOB B CPEAHEM IOTydaeT
aOuTYpPHEHT, KOTOPBIN 3aKaHYMBaJ OaKalaBpHaT JAHHOTO SKOHOMHYECKOTO (haKylbTeTa U MOoCceIan Kypehl?
(ecym Bamr oTBeT mpencTaBieH AECITUYHON APOOBIO, TO B KAYECTBE IECATUIHOTO PA3CIUTEINs HCIIOIb3YIHTe
TOUKY, a HE 3aITYI0; Hanpumep, BepHo nucatb 0.1, a ve 0,1)

8. Jlns nmByx BumoB mpoaykimu B m C Mojenu 3aBHCHMOCTH YAETBHBIX TMOCTOSIHHBIX PacXxoJ0B OT o0bema
BBIITYCKA€MOW MPOIYKIMH BBITJISIAAT CIEAYIOIUM o6pa30M:

yB =80 + 0,7x yC = 40x°°

Ol'[peI[eJ'II/ITe KOS(I)(bI/ILII/IeHTBI 9JIACTUYHOCTH IO KAXKAOMY BUAY NPOAYKIHUHN U ITOACHUTE UX CMBICII.

9. PykoBoactBo pupmbl «ABC» pemmino uccienoBath 3¢ (HEeKTUBHOCTS KYPCOB I10 MTOBBIIIEHUIO KBAIU(DUKALUH,
KOTOpbIE MHOTAA MPOBOASATCS Uil €€ COTpYyAHUKOB. B uccinenoBanuu npuHumanu ydactue 200 paOOTHHKOB
¢upmbl. Cpean HUX cilyyailHbIM 00pa3oMm Obuld 0TOOpaHbl 50 yenoBek, A KOTOPHIX ObLIM MPOBEACHBI 3TU
KYpCBI, OCTAJIbHBIE COTPYJHHUKH, YIaCTBYIOIIUE B MCCIECIOBAHUU, KYPCOB IO TOBBIIICHUIO KBATN(UKAIUA HE
npoxoaunu. Ilocie 3Toro Ha ocHOBe MosydyeHHbIX JaHHbIX npu nomom MHK Obi1o oneneHo cienyroiiee
ypaBHEHHE perpeccuu (B CKOOKaxX yKa3zaHbl CTaHIAAPTHBIE OMIMOKU OIEHOK KO3 PHUIIMEHTOB):

1}1‘}!_05—#2{).\7 +{]4z R*=0,9.
0,2) (0.3

3nech Xj — (PUKTUBHAS NepeMeHHas, KOoTopas paBHa 1 I[J'I}I COTPYAHHMKOB, IPOLIEAIINX KYpPChl IOBBILICHUSA
KBaJM(pUKAKK, U paBHa 0 11 OCTaIbHBIX COTPYIHUKOB, Zj — CTaX PabOTHI i-TO COTPYAHUKA, U3MEPEHHBINA B
rofiax, yij — MNPOU3BOJUTEIBHOCTh TPYyJa 1-TO COTPYAHMKA. B COOTBETCTBUU C MOJYyYEHHBIM ypaBHEHHEM Ha

CKOJIBKO IMPOLCHTOB IIPU IMPOYHX PABHBIX YCIOBHAX YBCIWMYHUBACTCA IMPOU3BOAUTCIIBHOCTL Tpyaa pa6OTHI/IKa B

pe3yﬂbTaTe MPOXOKACHUA KYPCOB ITOBBIIICHUA KBaHH(bI/IKaHI/H/I?
a) Ha ( ] *100%.

0) Haez*lﬂo%,
B) Ha(\/;—lj*l(){]%,
r) Ha Ve *100%.

10. ITynexepus olieHHIa MOJIETb 3aBUCMOCTH BhIpy4KH lag.quarterly.revenue; ot unaekca 1eH price.index; u
noxona income.level; mo 39 HabrOICHUSAM | TIOJTyYHIIA

lag.quarterly.revenue, =8.892—1.392 price.index;+1.101 income.level;

[Ipennonoxenue: e=y1€—1+y2 € 2+U

ITynbxepus xoueT nposecty TecT bpoiia- Tondpu Ha HaTMUHE arokoppensiuy. OHa OleHHIIa
BCIIOMOTATEIIbHYIO PErPECCUI0 ¢ Ha price.index;, ncome.level;, & ,—; u ¢ ,—> 1 moayunIa Raux®=0.15.

Yemy paBHO HaOJIIOIaeMOE 3HAUECHUE TECTOBOM CTATUCTHKH, KOTOpast moiyuwia [lynexepus? Beenute uuncio ¢
JBYMsI 3HAKaMH TOCJIE 3aISITOM.

Bapuanm 10
1. Onenka, KoTopyto BeHnaMuH nonyduT 3a KOHTPOJIBHYIO PabOTy 110 TEOPUH BEPOSTHOCTH, SABISETCS

JTUCKPETHOM CiTy4aiiHON BETUYMHOM, KOTOopasi MOXKeT ObITh paBHa 4, 7 1 8 (u3 10) ¢ BepostHoCcTsiMu 0.1, 0.4 1 0.5.
YeMy paBHO MaTeMaTHYECKOE 0XKM1aHUE OLIeHKU BennaMmuna?

1) 7.9;
2) 4.8;
3) 7.2;

4 64



2. 3Hauenue K0dPPUINEHTa MHOKECTBEHHOW KOPPETSIIUU HAXOAUTCS B OTPE3KE
A) [0, 1] B) [-1,0] B) [-1, 1] I [-2,2]

3. KakoBo 1ociaencrsue 3HI0TEHHOCTA?

A) OHa npuBOAUT K FE€TEPOCKENACTUYHOCTH OLIEHOK, MOTy4eHHbIX MeToioM MHK.
b) Ona npuBoaut kx HEcocTosiTenbHOCTH O1IEHOK, moydeHHbIX MeTooM MHK.

B) Ona npuBoauT K MyJIbTUKOJUIMHEAPHOCTH OLIEHOK, MOIy4eHHbIX MeToioM MHK.
I') OHa npuBOIUT K COCTOATEIILHOCTH OIICHOK, MOTy4YeHHBIX MeTotoM MHK.

4. Haiinute BepHOE BbICKa3bIBaHUE. DIAaCTUYHOCTD [TOKA3BIBAET. ..

A) Ha CKOJIBKO €IMHUI] U3MEHUTCS (PaKTOp Xk MIPH U3MEHEHHUH PE3yIbTUPYIONIETO MOKa3aTels y Ha | equHuIy.
b) Ha ckONBKO €IMHULl U3MEHUTCS PE3YIbTHUPYIOIIMI [T0Ka3aTesb Y NPy U3MEHEHUHU GakTopa Xk Ha 1 equHuLy.
B) Ha ckonbko % mM3MeHUTCs: GaKTOp Xk IPH U3MEHEHHUH PE3yIbTUPYIOIIETO moka3aTens y Ha 1 % .

I') Ha ckonbko % W3MEHHUTCS Pe3yIbTUPYIOIIMIA MOKa3aTeab y Ipyu u3MeHeHuu ¢akropa Xk Ha 1 %.

J1) Bce Bbicka3biBanus B 1il. A-I” HEBEpHBI.

5. Nmerorcs cnenyromue ganabie o 100 HaOMIOACHHUSIX IEPEMEHHBIX x@  x®y y:

>y =200, > xP=0, > x7=0, > X"y, =300,
S (x®) =100, S(x) =200, S"xPx> =100, S xy =200

Boruucniure MHK-ouenky koadduumenrTa 3, B perpeccun y, = 3, + Bzxfz} +

—|—j33xf3]' +&;
A) 10; b) 12; B) 14; I') 16.

6. ImeroTcst creayronme JaHHbIe:

20 20 p 20 20

20
D2 =203 a2 =60,y =42, 1? =108, e =300
i=1 i=1 i=1 i=1

HccnenoBatens oueHuBaeT Mojeinb Buia yi=o+P-xit+ei. CranmapTHas ommOKa OLEHKH KOo3(pQuiueHTa o
COCTaBUT:
A) 16.67; b) 1.25; B) 1.12; ) 0.64.

7. B pe3ynpTaTe TECTUPOBAHUS TMIIOTE3bI MOXKET 0Ka3aThCs, YTO
A) OtBepraercs anbTepHaTUBHAs TUIIOTE3a;

b) IlpunumaeTcs HyneBasi TUIIOTE3a;

B) HyneBas runore3a He oTBepraercs;

I') OtBepratorcst 06€ rMIoTe3bl: U HyJeBasi, U allbTepHATHBHAS.

8. B pamkax HpeanochUIOK KJIACCMYECKOW JIMHEHHON MOJAEIM MHOKECTBEHHOM perpeccHH HCClefoBaTellb
aHAIM3UPYET MOJAETb:

Y, =B +B,*x, +B, %z +&.
CobpaB nannble 0 500 HaAOMIOAEHMSIX, OH OLEHWJI MapaMeTpbl MOJENU NMPU MOMOIIM METOAa HAUMEHBIIUX
KBaJIpaTOB:

y,=0,214+6,72x, 40,81z,

(0,12) (1.95) (0,94)
B ckobkax mojn oueHkamMu Ko3((UIIMEHTOB yKa3aHbl COOTBETCTBYIOIIME cTaHIapTHble ommOku. IIpoBeprTe
runote3y Ps=1. (CooTBeTcTByIOIIEEe KPUTHYECKOE 3HAYEHHE t-CTATUCTHKH IPH YPOBHE 3HAYMMOCTH 5%
coctapsieT 1,96, a mpu ypoBHe 3HauuMocTH 1% pasHo 2,58.)
A) Tectupyemas runore3a He OTKJIOHSETCS KaK MPU YPOBHE 3HAYMMOCTH 1%, Tak U IpH ypOBHE 3HAYUMOCTH 5%.
b) Tectupyemas runoresa He IPUHUMAETCS KakK MPH YpOBHE 3HaAYUMOCTHU 1%, Tak U IpHU ypOBHE 3HAUMMOCTH
5%.
B) Tectupyemas runoresa He OTKJIOHSIETCS IPU YPOBHE 3HAUUMOCTH 1% M HEe MPUHUMAETCS IPU YPOBHE
3HauuMocTH 5%.
I') Tectupyemas runoresa He OTKJIOHSIETCS IPU YPOBHE 3HAUUMOCTU 5% UM HE IPUHUMAETCS IIPU YPOBHE
3HauuMoctu 1%.

9. lonmycTM pYKOBOJICTBO PEIIMJIO TTOCTPOUTH Mara3suH Ha YJHIE cO cpeaHeil yactoToi mocemieHuit 7500 B
JIEHb U XOTeJI0 ObI UMETh TOPTOBBIN 000poT 4,75 MitH.py0. KakoBa moimkHa OBITH PU TOM TOPTOBas IUIONIA b7



Y — TOBapooOopoT MarazuHa, MJIH.py0., X1 — TOpromas IJIOIIAb, THIC.KB.M, X2 — CpeJHEe KOJINYECTBO
IIOCETUTENEH B IEHB, THIC. YEIL.

y=-0,832+4,743x;+0, 175x,.
A) 0,9 ks.m;  B)900 kB.M; B) 1000 xB.M; I') 549 kB.M; J1) Bce otBethl B . A-I" HEBEpHBL.

10. Crpana KeliHcuaHus sIBISIETCS 3aKPBITON YKOHOMUKOW 0€3 HETOCPEICTBEHHOTO TOCYAapCTBEHHOTO
BMEILIATEIbCTBA, I03TOMY OCHOBHOE MaKPOIKOHOMUYECKOE TOKIECTBO B HEM UMEET CIEAYIOLIUN BUIL:
Y=Citly,

rae Yi— BBII B mecsiie t, C; — coBokyHOe notpebieHue B Mecsie t, a [; — MHBeCTHIIMHU B MecsIe t.
[ToTtpebiienue crieayromumM 00pa3oM 3aBUCUT OT JI0XOa:

C=Catmpc-Yite,
re € — CIyYaliHble IIOKHM TOTPEOJIeHUs, KOTOphIE IMPEACTaBISIOT COOOW HE3aBUCHMBIE OJUHAKOBO
pacrpeiesieHHbIe CIIy4aliHbIE BEJIMYMHBI C HYJIEBBIM MaTEMaTUYECKUM OXKUIAHUEM U MTOCTOSIHHOW IUCIIEPCUEH,
Cily4aiiHbIe IOKU MOTPEOJICHHS HE KOPPEIMPOBaHbI ¢ MHBECTULIUSIMU. CTPYKTYpHBIX cIBUTOB B KeliHcnanuu He
MIPOUCXOJIUT, TO3TOMY aBTOHOMHOE MOTPEOIeHUE U TIPeIeibHAsI CKIIOHHOCTh K OTPEOICHUIO0 HEM3MEHHBI.
Bbl 3Haere ykazanHbIe BbIme (BakThl 00 SKoHOMHKE KelHCHMaHMM, a TakkKe pacloyiaracTe eXKeMeCSUYHBIMH
JAHHBIMH O TUHAMUKe noTpeOaeHus, napecturuii 1 BBII B 3ol crpane 3a mocneanue 100 net. Bac untepecyer,
YeMy paBHa MpejesbHas CKIIOHHOCTh K noTpedsiennto B KeitHcnanum.
Baimr accucTeHT ocyiiecTBUI MpeIBapUTENbHbBIE PACYeThl U BHIYMCINI BEIOOPOUYHBIE KOBAPHALIMK U AUCIIEPCHH
JUIS IMEIOIIUX s B BameM pacropsbkeann nepemeHabix: Cov(Cy;Y()=150,Var(Cy)=100,Var(Y)=300.
Okonometpuct [Ixon MHKOHCHCTEHT, pacrionaras TOM ke caMoil mH(popMalueld, 4TO M BbI, TOXE PEIIMI
MOJIYYUTh OIIEHKY MPENeNbHON CKIOHHOCTH K moTpebsieHuto. Mcnonbsizys o0brunbii MHK, oH omeHuBaer

pEerpeCcCuro HOTpC6J’IeHI/I$I Ha J0XOAd. Brrunciaure OLICHKY, KOTOPYIO MOJYYUT ,H)KOH.
A)0.5; B)L5; B)3; I)0.33.

Kputepuu oneHuBanus:

MakcumaJjibHOe Ko1u4ecTBo 0as1oB — 30.

W3 nmeromerocst 6anka TecToB (OpMUPYETCSl TECTOBOE 3a/anue, coaepxkamee 10 tectoB. Kaxaplii Tect
COZePXUT 3-4 BapuaHTa OTBETOB, OJIMH WJIM HECKOJBKO M3 KOTOPHIX — BEepHbIH. [IpaBHiIbHBIA OTBET Ha
Ka)KJIbIN TECT OlleHUBaeTCs B 3 Oasuia, HerpaBUiIbHbBIN — 0 OaJIoB.

Bonpocs 17151 codecenoBanmsi

Mopnyas 1 «/Inneiinasi Mogenb perpeccuu u ee cnenugukanus. Moaean IMCKPETHOT0 BHIOOpa»

JIuHeitHas MOJEb MHOKECTBEHHOW PETPECCUU.

Meton Hanmenbiux kBaapatoB (MHK).

O6006mennbit MHK.

@DUKTHUBHBIE IEPEMEHHBIE.

MHK c orpann4eHusiMu Ha IapameTpsl.

MeTtoa MakCUMalIbHOTO MPaBIONO100US.

MynbTUKOIIIMHEAPHOCTh U METOJIbl YCTPAHEHUSI.

Omunbxu crienuUKanuy 1 UX TUarHOCTUKA.

Br160op ontumansHoro Habopa perpeccopoB U G yHKIHOHATBHON (OPMBI perpecCHOHHON 3aBUCUMOCTH.

0. 'eTepocke1aCTUYHOCTH CITyYaifHOr0 BO3MYIIECHHUS U €€ IPUYMHBI, METO/Ibl TUAaTHOCTUKU U YCTPAHEHUS.
B3semennsiit MHK.

11. ABTOKOppENALUS CITyYaitHOTO BO3MYILEHHS U €€ IPUYUHBI, METO/IbI TUATHOCTHKHU U YCTPAHEHHUS.

12. DuporeHHOCTh IepeMeHHbIX. CiTydaii KOppenupOBaHHOCTH PETPECCOPOB U CITyUaHON ONITHOKH.

13. Omunbku u3mMepeHnii nepeMeHHbIX. THCTpyMeHTanbHbIe iepeMenHble. Tect Xaycmana.

14. TuckpeTHble 3aBUCUMBIE TepEeMEHHbIe: HOMHUHAJIbHBIE, paHKHUPOBAaHHBIE, KOJUYECTBEHHbIe. Moaenu

O6unapHoro BeIOopa. Probit u Logit mogenu.
15. Unrepnperanus k03pPHUIHEHTOB B MOJIEISIX OMHAPHOTO BBIOOPA.
16. Metoa makcumanbsHOro npasaomnooous B Probit u Logit monensax. Kpurepun kauectBa mojernei.

BOoo~NoOR~WLNE

Moayab 2 «Mojaeu BpeMeHHBIX PSAI0B 1 HA MAHEJIbHBIX JAHHBIX)
17. Mopnens Bokca-JI)xeHKHHCA.



18. Moxenu ¢ pacrpeneneHHbIMUA JaramMd (MOJEIh YAaCTUYHOTO TPUCTIOCOONIEHUS, MOJENb aJalTHBHBIX
OKHJIaHUH ).

19. Tecr I'pelinmpxepa Ha IPUUMHHO-CIIEACTBEHHYIO 3aBUCHMOCTb.

20. Muumas perpeccus.

21. EquHUYHBIN KOPEHb.

22. TecTbl Ha €IUHUYHBIN KOPEHb.

23. Kounrerpamus BpeMEHHBIX PSJIOB.

24. Monenb KOPPEeKIIUU OIIHOO0K.

25. TIpeumyIecTBa UCIOIH30BAHUS MTAHETBHBIX JTAHHBIX.

26. TpynHocTH, BO3HUKAIOIIKE IPU paboTe ¢ MaHEIbHBIMU TaHHBIMH.

27. TlonsaTre 0 MOJIETTN OJJHOKOMITOHEHTHO!N OIITMOKHU.

28. Cniendukanus Moaenu. JleTepMUHUPOBAHHBIN M CITyYaliHBIA HHIUBUAYIBHBI 3P QeKT.

29. Onepatopsl «Between» u «Withiny.

30. Buzasl o11eHOK.

31. CpaBHUTEIBHBII aHAIN3 OLICHOK.

32. TectupoBanue cielupUKAUU B MOJEISIX HaHEIbHbIX JaHHbBIX.

33. Tect XaycMmaHna.

34. Tect Ha HaNMU4KE CITYYAHOTO MHANBUAYAIBHOTO 3 deKTa.

35. Tect Ha HaNTUYKE JETEPMUHUPOBAHHOTO WHINBUTyaIbHOTO A dekTa.

Kpurepun oneHuBaHus:
Makcumanbnbiii 6asi — 30.
Yucno Borpocos - 10. OTBET Ha KaxK/IbIii BOIPOC OIICHUBAETCA MaKCUMyM B 3 Oasuia.
Kputepuu onennBanus 1 Bompoca:
1,5-3,0 6ayta BBICTABISICTCS CTYCHTY, €CIIH:

- U3NIOKEHHBINH MaTepuan (HakTHUECKU BEPEH, MPOJAEMOHCTPUPOBAHBI INIyOOKHE UCUEPIBIBAIOIINE
3HaHUS B 00bEME MPONICHHOM POTrPaMMBbI B COOTBETCTBUH C TIOCTABICHHBIMHU IPOTPAMMOM Kypca IeIsIMH
U 3a7ja4aMy OOy4eHHUs, U3JI0KEHUE MaTepralia IPU OTBETE - TPAMOTHOE M JIOTUYECKH CTPOMHOE;

- MPOJEMOHCTPUPOBAHBI  TBEpPABIC M JOCTATOYHO IIOJHBIE 3HAHUS B O0BEME MPOHACHHOU
MIPOrpaMMBbl AUCLHUIIIIMHBI B COOTBETCTBUHU C LIETSIMU 00YyUEHUS; MaTepHall U3JI0KEH JIOCTATOYHO TOJTHO C
OTAEITFHBIMU JIOTHIECKUMH M CTHIIUCTHYECKUMHE MOTPEUTHOCTSIMH;

- IPO/IEMOHCTPHUPOBAHBI TBEP/IbIE 3HAHUS B 00beMe MPONUIEHHOT0 Kypca B COOTBETCTBHE C LIEIAMU
00y4eHHs, OTBET COACPKUT OTIENbHBbIE OIIMOKH, YBEPEHHO HCIPABJICHHBIE IOCIE JIOTIOJHUTEIBHBIX
BOIIPOCOB;

0-1,4 Gamma BeICTABIISETCS CTYJEHTY, €CIIM OTBET HE CBSI3aH C BOIPOCOM, JIOMYIIEHBI TPyObIe OIMIMOKN B
OTBETE, MNPOJAEMOHCTPUPOBAHBl HETMOHMMAHUE CYLIIHOCTH HW3JIaraéMoro BOIIPOCa, HEYBEPEHHOCTh H
HETOYHOCTH OTBETOB Ha JIOTIOJTHUTENILHBIC M HABOJISIINE BOIPOCHI.

KomiuiekT pa3HoypoBHeBbBIX 3a/1a4 (3aJaHUil)

1 3aga4m penpoAyYKTHBHOIO YPOBHA

. y\x | 0 1

Ly =a+px+&2>0
1.PaccMoTpuM Mozens OGMHApHOTO BBIOOpa Y = . 0 N Ny
0,y =a+px+¢e<0

1 nlO nll

a) Jlokaxkute, YTO MOJENb, Hepaspemmma, ecam Ni=0 st m00oi QyHKIMH
pacnpenenenust oumbok F (z): f, (z)>0

b) Ouennre ko3 dunmentsr logit-monemn: P(y=1)=A (a - ,BX)

nlO + nll
nlO + nll + nOl + rlOO

C) [Mokaxxute, uro mis logit-moaenn I5(y = 1) =

d) Onenute LP-monens (e~Uniform[-1, 1]). Yemy paBHa I5(y = l)



e) [Tpenmnosnoxum, 4TO Bl OLleHUBAIK Obl Probit-mozens u oOHApyKUIK ObI, YTO €€
KO3 GHUIMEHTH MPONOPHHOHATBHBl Koddduimentam LP-momenn (e~Uniform[-1, 1]). Yemy
MPUMEPHO JTOJKEH PaBHATHCS KO3 MHUIIMEHT MPOMOPIIHOHATBHOCTH?

a,y <q

2.PaccmoTpum tobit-mozmens: y={Y , o, <y <a,,y =Xp+¢&,

o, y* za,
rJie OIMOKH UMEIOT IJIOTHOCTH pactpenencnus f(z)
a) Haitnure pacnpenenenue Yy
b) Haiinute norapupmudeckyro (QyHKIUIO NpaBAONOAOOUS JUIsL OIICHUBAHUS
BeKTOpa B
C) Haiinure Ey
OX

3. Kakue u3 cieyromux npoueccoB sBIAI0TCSA CTallMOHAPHBIMU:
a) y, =10g, —99¢,,, & ~iid.(0,07)
6) y, =25+0,6y,,+0,45y, ,+&, & ~iid.(0,0?)

B) y, =&&,, & ~iid.(0,6%)
oy, =sin(%7zj+gt, g ~iid.(0,07)

1) Y, =2+¢&, &,z~iid.(0, o-z),

4. Haiigute mporHO3 HAa MPOW3BOJILHOE YHCIO MIATOB BIEPE] M JIUCIEPCHIO OMIMOKHA MPOTHO3a JUIS
ARMA(1,1) npornecca
Y, =0+ay,,+& —0,6,, & ~iid.N(,c?%).

5. Haiinure 6e3ycnoBHYIO JUCHEPCUIO U aBTOKOPPEISIMOHHYIO (DYHKIMIO AJIS Mpoliecca U3 Mpeablayien
3a1auu.

6. s tecra Bokca-JIptonHra Ha Hajauuue aBTOKOppessiuu octatkoB B ARMA (p,q) MOoJenu BBIIMIIUTE
HYJIEBYIO TUIIOTE3Y, CTATHCTUKY TECTA U €€ PaCIpeesieHIE MTPH BHIMOJIHEHIH HYJICBON TUIIOTE3HI.

7. JIns mpUBEIEHHOTO HUXE PETPECCHOHHOTO ypaBHEHUS cHOpMYIHpyHTe HYIEBYIO THIIOTE3Y O HAIUYUU
CIMHUYHOrO KOpHs y npouecca X :

X =[O+ pXg + AN+ + P A, + &,

OOBsCHUTE Ha3HAYCHHE KaxXKJ0ro perpeccopa B YypaBHCHHU.

2 3a1auM peKOHCTPYKTHBHOIO YPOBHS
8. PaccmoTpuM npobaemMy HIeHTHPULIHUPYEMOCTH KaXKA0T0 U3 YpaBHEHHH B ClIeAyIOLIed MoIeu:

P+ B W, +71,Q +7Py = &y
BoiP AW+ BNy +72,5, +7,W = &y,
BW, + N+ 75,5, +735P0 + 7 Wiy = &4,

rne P,W,,N, — wunmekc nen, sapmiara u npoQCOIO3HBIA B3HOC, COOTBETCTBEHHO (DHIOTEHHBIE
HepeMeHHBIe), a Qt 158 St — HNPOU3ZBOAUTCIBHOCTL Tpyda H KOJIHNYCCTBO 3a6aCTOBOK (3K3OFCHHLIC
HepeMeHHBIe). Kaxk BBITJIAAAT MMOPAAKOBOC U PAHTI'OBOC YCIIOBUS, €CJIIM U3BECTHO, UTO:
a) 71,=0,
0) B =7:=0
B) 733 =07
9. PaCCManI/IBaeTCH cileayromasa CucteMa ypaBHeHHﬁ:
Yi =710 + LYo + PiaYa + VK + V1o X &y
Yoo =720 + BorYu Va1 Xy &
Yao = Va0 + BarYu + BazYa + 731Xy + VasXy t Ex

WNnentuduuupyemo Jin Kaxkaoe U3 ypaBHEeHU# cucteMbl? YTo momydyuTcs, €ciau IPUMEHUTh K IIEPBOMY
YPaBHEHHUIO JIBYXILIAroBblil METO HAUMEHBUINX KBaIpaTOB?



Kpurepun oueHuBaHus:

MaxkcuMajbHbli 021 - 30

Kaxxnas 3amaua orieHuBaeTcs MakcuMyM B 6 6amnoB. Kputepun orenuBanus 1 3agaun:

3-6 Oamnjd. 3amaya pericHa B MOJHOM 00BEME, BHIOpAHBI BEPHBIC HHCTPYMEHTAIbHBIC

METOJIbl U TMPHUEMBbl pEIICHUs, IMPOBEACHBI BEPHBIE pacyeThl, CJlieJaH TIOJHbIH,
COZIep KaTeNIbHBIM BBIBOJI IO pe3yJbTaTaM MPOBEACHHBIX PAcYeTOB; JIMOO 3a/1aua penieHa B
MOJTHOM 00BbeMe ¢ HEOONBIIUMH TOTPEIIHOCTSAMH, BHIOPAaHBI BEPHBIC MHCTPYMEHTAIbHbIC
METOJIbl M IPUEMBl PELIECHUS, IMPOBEACHBl BEPHBIE pacyeThl, CJleJIaH IOJHbIH,
COJIEPKaTENIbHBIN BBIBOJI T10 pe3yJbTaTaM IPOBEACHHBIX PacyeTOB, B pacyeTax M BbIBOJAX
COJIEp>KaTCsl HE3HAUUTEIbHbIE OITUOKH.

0-2,9 6anna. 3agaua peiieHa YaCTUYHO, YACTHYHO BbIOpaHBI BEPHbIE WHCTPYMEHTAJIbHBIC
METOJIbl U TpPHEMBbl pEelUIeHHs], MPOBEIEHbl YAaCTUYHBIE pPACUeThl, CleJaH BBIBOJ IO
pe3ylbTaTaM IMPOBEJIEHHBIX PAacYeTOB C MOTPEIIHOCTSIMH JHOO0 3ajada He pellieHa WU
peleHa YacTHYHO, YaCTUYHO BBIOpaHBI HEOOXOAMMBIE HMHCTPYMEHTAJIbHBIE METOABI U
MPUEMbl pEIICHUs, pacyeThl HE MPOBEACHBl WIM MPOBEIACHH YaCTUYHO, BBIBOJ IO
pe3yJsibTaTaM MPOBEACHHBIX PACUETOB HE C/EJIaH WM OIINOOYEH.

TemaTuka 1a00paTopHBIX padoT MO pa3gejaM U TeMaM M 3aJaHUS HA JIa0OpATOPHbIE
padoThI

Jlabopamopuasa paboma 1 Ouenueanue pecpeccuoHHbIX YPAGHEHUI U MOOe1ell OUCKPEMHO20 8blOopa
1. O630p ¢akToB (paitn nanaeix MROZ.wf1 [https://cloud.mail.ru/public/5Apk/S12u6DKX8]).

2. OneHka ypaBHEHUS MpeuiokeHus Tpyaa (mpouenypa l) .

3. CpaBaenne MHK, norut 1 mpoOUT OLIEHOK Il ypaBHEHUS PEAJIOKEHUH TPYIa.

4. OneHka ypaBHeHMs IpeuioxkeHus Tpyaa MetogoM yciaoBHoro MHK u ToOut (mponenypst 11 u I1I).

5. OneHka npuUBeIEHHOT0 YpaBHEHHUS MpeasiokeHus Tpyaa (npouenypa [V).

Kpurtepun onenuBanus:

Kpurtepun onenuBanus:

MakcumajibHas onenka -10 6aoB

5,0 — 10,0 6annoB  BBICTABISETCS, €CIH O0YYAIOIIHIACS:

- BBITIOJIHUJI paboTy B TIOJIHOM 00bEME ¢ COOJII0ICHNEM HEOOXOIMMOM TTOCIIEI0BATEIbHOCTH;
CaMOCTOSITENTFHO U PAIlMOHATBHO BBIOpal crierupuKaluyg MoJeNe; IpaMOTHO 0OPMUIT TIPEICTaBICHHbIN
OTYET;

- BbIIONHWI paboTy B momHOM oOBeMe ¢ CcoOMoJeHHeM HeoOXOAWMOH MOCIeq0BaTeNbHOCTH;
CaMOCTOSITENIFHO M PAallMOHAIBHO BHIOpaN crienu(UKaiy Mojienei; TpaMOoTHO O(QOpPMIIT NpeACTaBIECHHBIN
OTYET; JlaHa COJep KaTeNbHAsT WHTEPIPETAIHs MONTYYCHHBIX MPH PEIICHUH 3a]lad Pe3yNbTaToB; MaTepuai
M3JIOKEH YETKO; JOIYCKAIOTCSI OTIENIBHBIC JIOTHYECKHE M CTHJIMCTHYECKHE MOTPEUTHOCTH, YBEPEHHO
WCIIPABIIEHHBIE MTOCIIE JOMOIHUTEIBHBIX BOIIPOCOB;

- BBIIOJHWJI paboTy B TMOJHOM O0BEME C COOJIOJIEHHEM HEOOXOIUMON TOCIIe0BATEIHLHOCTH,
CaMOCTOSITENIFHO M PAIlMOHAIBHO BHIOpas cHenu(uKaluu MOJAeNeH; TpaMOTHO OGOPMUIT MPEACTaBICHHBIH
OTYET; JaHa COJepKaTeIbHAs MHTEPIPETANs TOTYICHHBIX TIPH PEIICHUH 3a/1a4 Pe3yIbTaTOB; IOITYyCKAIOTCS
OTJIENbHBIE TOTUYECKUE U CTUIMCTHYECKUE TMOTPEITHOCTH; O0yUYaIOIIHIICS MOKET HCIIBITHIBATh HEKOTOPHIE
3aTpyaHEHHS B (POPMYIUPOBKE CYXKICHUM;

0-4,9 Ganna BeICTaBIsIETCS, €CITM pabOTa HE BHIMOJIHEHA UITH BBITIOHEHA HE B IOTHOM 00beMe; 00yJaroIuics
MPAKTUYECCKH HE BJIAJICCT TEOPETHUYSCKUM MaTepuajoM, JOMycKas TpyOble OIMMOKH, WCIBITHIBACT
3aTpyqHeHUsT B (DOpPMYIHPOBKE COOCTBEHHBIX CYXKJIEHHUW, HECMOCOOEH OTBETUTh Ha JOIMOJHUTEIbHBIE
BOTIPOCHI.



3. MeTtoanueckne MaTepuaJbl, onpeaesomne Npoueaypbl OeHUBAHUS 3HAHU I, yMEHMI,
HABBIKOB M (MJIM) ONBbITA [AEATEJbHOCTH, XAPAKTEPU3YWIUMX 3Tanbl (GOpMHPOBAHMS
KOMIIeTeHIINH

[Tpoueaypsl OLIEHUBAHUS BKJIIOYAIOT B ¢€0s TEKYILIUI KOHTPOJIb U MPOMEKYTOUHYIO aTTECTAIIHIO.

Texkymmii KOHTPOJIb YCIIEBA€MOCTH IMPOBOJUTCS C HUCIHOJIb30BaHUEM OIICHOYHBIX CPEICTB,
MPEJICTABJICHHBIX B M. 2 JaHHOTO MPHJIOKEHHUA. Pe3ynbTaTbl TEKyIIero KOHTPOJsS JOBOISATCS O CBEACHUS
CTYZCHTOB JI0 TPOMEXYTOYHOMN aTTeCTaIUU.

IIpoMe:kyTouHasi aTTECTALUS IPOBOIUTCA B (hOpMeE 3aUeTa.

3aueT NMpPOBOJUTCS 10 PACHUCAHMIO ITPOMEKYTOUYHOM aTTEeCTallMM B NUCbMEHHOM Buie. B 3aueTHOM
3aJJaHUU — 2 TEOPETUYEeCKHX Bompoca u 1 3amaqa. [IpoBepka 0TBETOB U 0OBSIBIICHHE PE3YIHTATOB IPOU3BOAUTCS
B JIeHb 3aueTa. Pe3ynbTaThl arTecTaluu 3aHOCATCS B 3K3aMEHALMOHHYIO BEAOMOCTb U 3a4YETHYIO KHUXKKY
cryneHta. CTyIOeHTbl, HE MPOILIEAIINE MPOMEXKYTOUHYIO aTTECTAllUI0 MO TpapuKy CECCHM, IOJIKHBI
JUKBUIMPOBATH 33J0JKEHHOCTh B YCTAHOBJIEHHOM IOPSIJIKE.



IIpunoxenue 2

METOINYECKHUE YKA3AHUA 11O OCBOEHUIO JUCIITUTIJIMHBI

MeTtonuyeckue yKa3aHus a[pecOBaHbl CTYICHTaM 3a09HON (OPMBI OOYICHHUS.

V4eOHBIM IIJIAHOM MPEyCMOTPEHBI CICAYIOIINE BU/IbI 3aHATHI:

- IPaKTUYCCKHUE 3aHATHSI,

- TabopaTopHbIE PaOOTHI.

B xoJle mpakTUYECKHUX 3aHATUI PacCMAaTPUBAIOTCS METOJIbI aHAIN3a U CHHTE3a B MIPEIMETHOM 001acTH;
COBpEMEHHBIC  METOABl  SKOHOMETPUYECKOTO0  aHallM3a; BO3MOXKHBIE  OTpPaHHYEHUS  MPUMCHCHHS
SKOHOMETPHUYECKHX METOJIOB; METOJHMKH COBEPIICHCTBOBAHMUS 3HAHWUN B 00JaCTU SKOHOMETPUKH, JAIOTCS
PEKOMEHIALUU 110 CAMOCTOSITETILHON paboTe U MOATOTOBKE K JTa00OPaTOpHBIM paboTaMm.

B xo7e mabopaTopHbIX paboT yriyOISFOTCS ¥ 3aKPETUISIOTCS 3HAHUS CTYIEHTOB TI0 PSTY PACCMOTPEHHBIX
Ha TPAKTUYECKUX 3aHATUSAX BOIPOCOB, (POPMHPYIOTCS W Pa3BHBAIOTCS HABBIKH KCIIOJIB30BaTh COBPEMEHHOE
nporpammuoe obecniedenue (Gretl) mist perieHus SKOHOMHUKO-CTATUCTHYECKHX U SKOHOMETPHYECKHX 3a1ad
00pabOTKU JTaHHBIX: TIOCTPOCHUE TAOJHII, BU3yaIH3allks, IPOBEPKa THIIOTE3, KOPPEISIIIMOHHO -PErPECCHOHHBIN
aHaJIN3, aHAJIM3 BPEMCHHBIX PSJIOB U MTAHEIBHBIX JIAHHBIX.

[Tpu MOATOTOBKE K JIAOOPATOPHBIM PA0OTaM KKl CTYJEHT JTOJDKEH:

— U3YYUTh PEKOMEHIOBAHHYIO YUEOHYIO JTUTEPATYPY;

— TIOJITOTOBUTH OTBETHI HA BCE BOIPOCHI 110 U3y4aeMOi TeMe;

— peluTh TIOMaIllHee 3aJaHke, PCKOMEHIOBAaHHOE TIPETIOIaBaTelIeM MPU U3yUECHUU KaXI0H TEMBI.

B nporiecce noaroToBku K 1a00paTOPHBIM PadOTaM CTYACHTBI MOT'YT BOCIIOJIb30BAaThCSI KOHCYJIBTAIIUSIMH
Mpero1aBaTels.

Bompockl, HE paccMOTpPEHHBbIE Ha MPAKTUYECKUX 3aHATHUSAX M J1a00paTOpHBIX paboTax, JOJDKHBI OBbITh
W3YUYCHBI CTYJICHTAMU B XOJI€ CAMOCTOSATENIbHOU paboThl. KOHTPOIIE caMOCTOSITEIbHON pabOThI CTYJICHTOB HaJl
y4eOHOM TpOrpaMMOil Kypca OCYILIECTBIISICTCS B XOJI€ 3aHATUH METOJOM YCTHOTO OIPOCa WM MOCPEICTBOM
TEeCTUpOBaHUsA. B Xoje camMocTOSTeNbHON pabOThl KaXIbl CTYACHT OOsS3aH MPOYHTATH OCHOBHYIO M TIO
BO3MOYXHOCTH JIOTIOJTHUTEIILHYIO JIATEPATYPy MO W3ydaeMoi TeMe. BhIIeTuTh HETIOHSATHBIC TEPMHUHBI, HAUTH WX
3HAYCHUE B SHIUKIIOTICIUICCKUX CIIOBAPSX.

JIJIst IOTOTOBKU K 3aHATHSAM, TEKYIIEMY KOHTPOJIIO W MPOMEKYTOYHON aTTECTAIlMH CTYACHTHI MOTYT
BOCTIOJIb30BaThCS  AJIEKTPOHHO-OMOMMOTEUHBIMU cUcTeMaMH. Takke oOywaromiyecss MOTYT B3ATh Ha JIOM
HEO0OXOIUMYIO JIUTEPATypy Ha aOOHEMEHTE YHUBEPCUTETCKOW OMOIMOTEKH MITH BOCIIONIB30BAThCS YUNTAIBHBIMU
3amamu.






